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Return of Private Foundation 
or Section 4947(a)(1) Nonexempt Charitable Trust 

,b,e,n m the Trea,u,y Treated as a Private Foundation 
Revenue Service Note Tire avanaa0on may be able to use s oouv of Mu ieNm ro sahsN stale iewrt, 

LOOL 

G Check all that apply Olndial return ElFinal return Amended return 

Name of organization 

change Lj Name change 
A Employer Identification number 

B Telephone number (see page 10 of the insV ) 

C If exemption application is pending, check hem DO E] 
D 1 Foreign organizations, check here 

2 Fdepn Np~ nisa4nY IM &S% bat, dsd~ hQa ~ D 
E IT prnate foundation status was terminated 

under section SW(b)(1)(A), check here 
F If the foundation is in a 60-month termination 

under section 507(b)(1)(B), check here 

I Fan market value of all asset at end I J Accounting method Cash 
of year (from Part 11, cot (c), [:]Other (specify) 
tine 16) W $ 2.709,413,178 (Part I, column (d) must be on cash basis ) 

(a) Revenue and 
expenses per I (b) Net investment 

books 
income 

a oiceu es ~nuc wFn sawn oueun~lrre 
b NET INVESTMENT INCOME (d negative, enter .4) 

Form 990-PF (2002) prtp For Paperwork Reduction Act Notice, a" the Instructions. 

Use as IRS The Annie E Case Foundation Inc 
. 

Otherwise, Number and street (or P O box number d mad u not delivered to sheet address) Rc 
print wtype 701 St Paul Street 
Sea so.cieo 
Instructions City or town, state, and ZIP code 

Baltimore Maryland 2120 

H Check organization ~X Section 501(c)(3) exempt rrvate foundation 
Section 4947(a)(1) nonexempt charitable trust ~ Other taxable private foundation 

Analysis of Revenue and Expenses 

(The total W amount in columns (b) (c), and (C) may riot necessarily 

equal Me amounts in column (a) (sea page 10 of Me instructions) ) 

7 Contributions, gAts, grant, etc, received 

aw 1~0uu.~Jiinnnm+bp ...asma 
2 Distnbulrons horn spld-interest trusts 
3 interest m savings, end temporary cash investments 
4 Dmdends and interest horn securities 
5 a Gross rents 
b (net rental income or (lose) 

6 3 Net gain a (bse) horn sale of assets not on line 70 
b G S P on assets on 6a 3.117.700,795 

7 Capital gam net income (from Part N, line 2) 
8 Net short-term capital gain 
9 Income modifications 
70 a Gross sales less returns 

b Less COGS 
e Gross profit or (loss) (attach schedule) 

11 Other income (attach schedule) 01 

'Ij Compensation W officer directors, trustees. etc 
14 Other employee salaries and gages 

e 15 Pension plans, employee benefits 
16 a Legal fees (attach schedule) #1 

b Accounting fees (attach schedule) #1 
w C Other professional fees (attach schedule) #7 
p 17 Interest 

78 Taxes (attach schedule) #7 
79 Depreciation and depletion #1 

E 20 Occupancy 
27 Travel, conferences, end meetings 
22 Printing and publications 
23 Other expenses (attach schedule) #t 
24 TOTAL OPERATING AND ADMINISTRATIVE 

m EXPENSES Add lines 73 through 23 
g 25 Contributions, gills, grant paid 

27 Subtract line 26 from tine 72 

(d) Disbursements 
(c) Adjusted net I fir charitable 

income purposes 
only) 



NNW Balance Sheets Attached schedules and mourns i° the ~esx1'rPti°° 
Beginning of year End W year 

column should be for andof-year mounts only (a) Book Value (b) Book Value (c) Fair Market Value 
" 7 Cash - non-interest-bearing 55,643 173,900 173,900 

2 Sarongs and temporary cash investments 76241 , 135 184 615 750 784 615 917 
3 Accounts receivable 11~ Invest trade receivable /////////// 

Less allowance for doubtful accounts 111~ 0 931 550 3875969 3891239 
4 Pledges receivable 10' 0 

Less allowance for doubtful accounts ~ 0 0 0 
5 Grants receivable 
6 Recervables due from officers, directors, trustees, and 

other disqualified persons (attach schedule) (see page 
15 of the instructions) 

7 Other notes and loans receivable ~ 0 
Less allowance for doubtful accounts ~ 0 0 0 

8 Inventories for sale or use 
9 Prepaid expenses and deferred charges 2.892.6118 1 97 ,2261 97 ,226 

10 a Investments - U S and state government obligations #2 
#3 
04 

b Investments - corporate stock (attach schedule) 
c Investments - corporate bonds (attach schedule) 
v~ -ien6 ouuan0a aid ewipmmr esvt ~ u 
Less accumulated depreciation 0 
Investments - mortgage loans 
Investments - other (attach schedule) a5 
Land, buildings, and equipment basis ~ 31,547,461 
Less accumulated deprecation 1111~ 9.476,598 i16 
Other assets (describe W PRI (see Part IX-B), Deposits ) 
TOTAL ASSETS (to be completed by all filers - see 

75 
78 

5 Decreases not included in line 2 (itemize) 00 

Form 990-PF (2002) 

12 
13 
14 

' 17 Accounts payable and accrued expenses 
18 Grants payable 

m 19 Deferred revenue 
p 20 Loans horn officers . directors, trustees and other disqualified persons 
a 21 Mortgages and other notes payable (attach schedule) p7 
`° J 22 Other liabilities (describe 10' Invest trade payable ) 

23 TOTAL LIABILITIES add lines 17 through 22 

Organizations that follow SFAS 117, check here 110~X 
and complete lines 24 through 26 and lines 30 and 31 . 

5 24 Unrestricted 
m 25 Temporarily restricted 

26 Permanently restricted 
v Organizations that do not follow SFAS 117, Is- E-1 

check here and complete lines 27 through 31 
0 27 Capital stock, trust pnnGpal, or current funds 

28 Paid-in or capital surplus, or land, bldg , and equipment fund 
?! 29 Retained earnings, amumulaMd income, e'Mwiment a other funds 

30 TOTAL NET ASSETS OR FUND BALANCES (see 
m page 16 of the instructions) 

37 TOTAL LIABILITIES AND NET ASSETS/FUND 

Analysis of Changes in Net Assets or Fund Balances 

1 Total net assets or fund balances at beginning of year - Part II, column (a), line 30 (must agree with 
- end-of-year figure reported on prior years return) 

Enter amount from Part I, line 27a 
Other increases not included m brie 2 (itemize) ~ Rounding difference 

4 Add lines 1, 2, and 3 



(a) List and describe the kmd(s) of property sold e I (b) How acquired 
( g , real estate, p _ purchase (c) Date acquired (d) Date sold 

2-story brick warehouse, or common stock, 200 shs MLC Co ) 
D - Donation (mo , day, yr ) (mo , day, yr ) 

2 Capital gain net income or (net capital loss) I If gain, also enter in Part I, line 7 ' 
1 If (loss), enter -0- m Part 1, line 7 1 

3 NM short-term capital gain or (loss) as defined In sections 1222(5) and (6) 
If gain, also enter in Pan I, line 8, column (c) (see pages 12 and 17 of the instructions) t 

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

8 Enter qualifying distnbuGons from Part XII, line 4 1 8 1 206,170.393 
If line 8 is equal to or greater than tine 7, check the box m Part VI, tine 1b, and complete that part using a 1% tax rate See 
the Part VI instructions on nape 17 

Form 990-PF (2002) 

Gains and Losses for Tax on Investment Income 

(e) Gross sales price I (~ Depreciation allowed I (g) Cost or other basis I (h) Gam or (loss) 
(or allowable) plus expense of sale (e) plus (f) minus (f 

om leta on for assets shann am m column h and owned b the foundation on 12/31/69 (I) Gams (Col (h) gam minus 

() F M V as of 72/d1/69 U) Adjusted basis (k) Excess of ml (i) col (k), but not less than -0-) or 
as of 17Id1/69 over col Q), if any Losses (from w1 (h)) 

optional use by domestic private foundations subject to the section 4940(a) tax on net investment income ) 
If sechon 4940(d)(2) applies, leave this part blank 

Was the organization liable for the section 4942 tax on the distnbutable amount of any year in the base penod9 [-]Yes X No 
If 'Yes," the organization does not qualify under section 4940(e) Do not complete this part 

1 Enter the appropriate amount in each column for each year, see page 17 of the insWCUOns before making any entries 

a 
Base period years Calendar year I Adjusted qualif(b) 

W 
ying distributions I Net value of nonchantable-use asset I D~stnbu6on ratio 

(or tax year beginning in) (col (b) divided by col (c)) 

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

the number of years the foundation has been in ewstence d less wan 5 years 

4 Enter the net value of nonchantable-use assets (or 2002 from Part X, line 5 

5 Multiply line 4 by line 3 

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

" Add lines 5 and 6 



11 Did the organization comply with the public inspection requirements for its annual returns and exemption application? ~ 11 ~ X 
Web site address 11" wWw aeCf orn 
The books are m care of W The Annie E Casey Foundation Telephone no ~ 410.547-6600 
Located at 01 701 St Paul Street, Baltimore, MD ZIP+4 b, 21202-2311 

13 Section 4947(a)(1) nonexempt chanlable trusts filing Form 990-PF in lieu of FORM 1047 - Check here 10, 
and enter the amount of tax-exempt interest received or accrued during the veer 110-1 13 IWA 

Form 990-PF (2002) 

Excise Tax Based on Investment Income (Section 4840(a), 4960(b), 4940(e), or 4848 - see page 17 of the 

' a Exempt operating foundations described m section 4940(d)(2), check here 11" [l and enter'WA' online t 
Date of ruling latter (attach copy of ruling letter If necessary-see Irmtructions) 
Domestic ar anrzahons that meet the section 4940(e) requirements in Part V, check 
here D'Xand enter 11% of Part I, line 27b 

C All other domestic organizations enter 474 01 line 27b Exempt foreign organizations enter 4% of Part 1, line 12 . cD1 (b) 
2 Tax under section 511 (domestic section 4947(a)(7) trusts and taxable foundations only Others enter -Q) 
3 Add lines 1 and 2 
4 Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 
5 TAX BASED ON INVESTMENT INCOME Subtract line 4 from line 3 If zero or less, enter -0-
6 Credits/Payments 

a 2002 estimated tax payments and 2001 overpayment credited to 2002 6a 9,597226 226 
b Exempt foreign organizations - tax withheld at source 6b 
e Tax paid with application for extension of time to file (Forth 8868) 6e 0 
d Backup withholding erroneously withheld 6d 

7 Total credits and payments Add lines 8a through 6d 7 
8 Enter any PENALTY for underpayment of estimated tax Check here ~X ,f Forth 2220 is attached 8 
9 TAX DUE If the total of lines 5 and 8 is more than line 7, enter AMOUNT OWED p. 9 
10 OVERPAYMENT If line 7 is more than the total of lines 5 and 8, enter the AMOUNT OVERPAID op 10 
11 Enter the amount of line 10 to be CREDITED TO 2003 ESTIMATED TAX ~ 86 .898 REFUNDED t 11 

1 a Dunng the tax year, did the organization attempt to influence any national, state, or local legislation or did Yes No 
d participate or intervene in any political campaigns 7a X 

b Did d spend more than $100 dunng the year (either directly or indirectly) for political purposes (see page 
18 of the instructions for definition)? 7 b X 

If the answer is "Yes" to to or tb, attach a detected description of the activities and copies of any materials 
published or distributed by the organization in connection vath we activities 

_c' Did the organization file FORM 112aPOL for this year? 7 c X 
Enter the amount (d any) of tax on political expenditures (section 4955) imposed during the year 
(1) On the organization No $ -Q (2) On organization managers No $ -0- 

a Enter the reimbursement (if any) paid by the organization during the year for political expenditure tax imposed 
on organization managers 0. $ -0. 

2 Has the organization engaged in any activities that have not previously been reported to the IRS? 
If 'Yes," attach a detailed description of the aGrvdies 

3 Has the organization made any changes, not previously reported to the IRS, m it governing instrument, articles 
of incorporation, or bylaws, or other similar instruments? If 'Yes," attach a conformed copy of the changes 3 X 

4 a Did the organization have unrelated business gross income of $1,000 or more during the yeah 4a X 
b If "Yes," has it filed a tax return on FORM 990-T for this yeah 4b N/A 

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

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

that conflict with the state law remain in the governing instruments 6 X 
7 Did the organization have at least 55,000 in assets at any time during the year? If'Yes; complete Part II, cot (c), and Part XV 7 X 
8 a Enter the states to which the foundation reports or with which d is registered (see page 19 of the 

instructions) ll~ SEE SCHEDULE ATTACHED-#9 
b If the answer is "Yes" to line 7, has the organization furnished a copy of Form 99aPF to the Attorney j 

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

or 49420(5) for calendar year 2002 or the taxable year beginning in 2002 (see instructions for Part XIV an 
page 25)? If' Yes," complete Pert XIV 9 X 

70 Did any persons become substantial oonbbutqs during the tax year? If 'Yea' attach a schedule hehnp Cer names and adOreases . 10 X 



purpose that had not been removed from jeopardy before the first day of the tax year beginning in 2007? 

11', 

5 a During the year did the organization pay or incur any amount !o 
(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))~ a Yea X No 
(2) Influence the outcome of any specific public election (see section 4955), or to carry 

on, directly a indirectly, any voter registration drne~ O Yes ~ No 

(3) Provide a gent to an individual for travel, study, or other similar purposes 7 E] Yes r.--I, No 
(4) Prrnnde a grant to an organization other than a charitable, etc , organixaUOn described 

in section 509(a)(1), (2), or (3), or section 4940(02)? SEE SCH #15 X~ Yes O No 
(S) Provide for any purpose other than religious, charitable, scientific, literary, or 

educational purposes, or for the prevention of cruelty to children or animals? ~ Yes nX No 
b N any answer is "Yes" to 5a(7}(5), did ANY of the transactions fail to qualify other the exceptions described in 

Regulations section 534945 or m a currant notke regarding disaster assistance (see page 20 of the instructions)? 
Organ¢Organizations relying on a current notice regarding disaster assistance check here 

c If the answer is "Yes" to question 5a(4), does the organization Gam exemption from the 
tax because it maintained expenditure responsibility for the grant? a Yes E] No 
If "Yes," attach the statement required by Regulations section 53 4945.5(d) SEE SCti tti5 

a Did the organization, during the year, receive any funds, directly or indirectly, to pay 
premiums on a personal benefit conir2d7 O Yes ~ No 

b Did the organization, during the year, pay premiums, directly or indirectly, on a personal benefit contract? 

Form 990-PF (2a 

File Forth 4720 ii any item is checked In the "Yea" column, unless an exception applies. Yes Ni 
a During we year did the organization (either directly or indirectly) 

(1) Engage m the sale or exchange, or leasing of property with a disqualified persons ~ Yes ~X Ho 
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) 

a disqualified persons ~ Yes ~X No 

(3) Furnish goods, services, or fac+lbes to (or accept them from) a disqualified persons a Yes Xn No 
(4) Pay compensation to, or pay or reimburse the expenses of . a disqualified persons X Yes ~ No 
(S) Transfer any income or assets to a disqualified person (or make any of either available 

for the benefit or use of a disqualified person) D Yes a NO 
(6) Agree to pay money or property to a government official? (EXCEPTION Check "Ne 

if the organization agreed to make a grant to or to employ the official for a period 
after termination of government service, if terminating within 90 days ) ~ Yes nX No 

b H any answer is 'Yes" to t a(1)-(6), did ANY of the acts fail to qualify under the exceptions descnbed m Regulations 
section 53 4947(d)-3 or m a current notice regarding disaster assistance (see page 19 of the mstnidforts)9 1b X 
Organizations relying on a current notice regarding disaster assistance check here " a 

e Did the organization engage m a prior year in any of the acts described in 1 a, other than excepted ads, 
that were not corrected before the first day of the tax year beginning in 2002? tc . ~ X 

2 Taxes on failure to 6sfibute income (section 4942) (does not apply for years the organization was a private 
operating foundation defined in section 49420)(3) or 4942Qy(5)j 

a At the end of tax year 2002, did the organization have any undistributed income (lines 6d 
end 6e, Part XIII) for fax year(5) beginning before 2002 a Yes X No 
If "Yes," list the years 1"' NIA 

b Are there any years listed in 2a for which the organization is NOT applying the provisions of section 4942(a)(2) 
(relating to incorrect valuation of assets) to the years undistributed incomes (If applying section 4942(a)(2) / j 
to AIL years listed, answer "No" and attach statement - see page 19 of the Instructions ) 

c !f the prowswns of section 4942(a)(2) are bung applied to ANY of the years fisted in 2a, list the years here 
N/A 

a Did the organization hold more than a 2% direct w indirect interest in any business 
enterprise at arty time during the year? E Yes a No 

b If 'Yes," did 4 have excess business holdings in 2002 as a result of (1) any purchase by the organization 
or disqualified persons after May 26, 1969, (2) (he lapse of the 5-year period (or longer period approved 
by the Commissioner under section 4943(c)(7)y to dispose of holdings acquired by gift or bequest, or (3) 
the lapse of the 1Q, t r, or 20-year first phase holding period? (Use Schedule C, Form 4720, to determine 
rf the organization had excess business holdings m 2002 ) 3b X 

4a X 4 8 Did the organization unrest darter the year any amount m a manner that would jeopardize its charitable purposes? 
b Did the organrzaUon make any wvestment In a prior year (but after December 31, 1969) that could jeopardize it charitable 



Forth 990-PF (2002) The Annie E Casey Foundation . Inc 52-1951681 Page 6 
Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid 
Employees, and Contractors 

and thaircom ensat 
(c) CompensaUOn 

~ (IF NOT PAID 
-0, 

, ENTER 
I +i-) 

(b) Title, and average 
(a) Name end address I howl per week 

devoted to position 

(d) Contributions to I (e) Expense account, employee benefit plans other allowances end deferred compensation 

Forth 990-PF (2002) 

2 Compensation of five highest-paid employees (other than those included online 1 -seepage 20 of the instructions) . 
If none enter "NONE " 

(w r: a~ everape (~ ConfiDUtrons W 

(a) Name and address of each empbiee paid more than $F+0.OUO hwn per week (c) Compensation employee benefit (e) Expense attwM 
plans and deferred other allowances devoted m pmaon oo�,pan,ah«, 

Vice 

Vice Precedent 

Vice President 

WAL number of other employees paid over $50,000 10. 
3 Five highest-paid Independent contractors for professional services - (see page 20 0( the instructions) . I( none, enter 

rIyJeu mauuLC~~~em - ouuulny W~ISUI 

Evaluation of the Foundation's Jobs Iniatrve 

DiffM Summary of Direct Charitable Activities 

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

1 Making Connections and Neighborhood Transformation / Family Development 
_Tarhmral Aesiefnnrn Rnemimn Cwnfar _ Sunnnrt Torhrnral Aeswtanrn Fvahmhnn and Mnafinn Fmondihwe 

Z 

4 



21 of the 

lines 1 through 3 " I 
Minimum Investment Return (All domestic foundations must complete this part Foreign foundations, 
see page 27 of the instructions ) 

4 Cash deemed held for charitable activities Enter 112Yo of line 3 (for greater amount, see page 22 
of the instructions) 

5 NET VALUE OF NONCHARITABLE-USE ASSETS Subtract tine 4 from tine 3 Enter here and on Part V, line 4 

DiStribuWble Amount (see page 23 of the instruchonsSechon 49420(3) and Q)(5) private operating 
foundations and certain foreign organizations check here 111~ and do not complete this part ) 

1 Minimum investment return from Part X, line 6 
2 a Tax on investment income for 2002 from Part VI, line 5 2a 
b Income tax for 2002 (This does not include the tax from Part VI ) 2b 
c Add lines 2a and 215 

3 Distnbutable amount before adjustments Subtract line 2c from line 1 
4 a Recoveries of amounts treated as qualifying distributions 
b Income distributions from section 4947(a)(2) trusts 4b 
o Add lines 4a and 4b 

5 Add lines 3 and 4c 
6 Deduction from distnbutable amount (see page 23 of the instructions) 
7 DISTRIBUTABLE AMOUNT as adjusted Subtract line 6 from line 5 Enter here and on Part XIII, 

Qualifying Distributions (see page 23 of the instructions) 

purposes 2 7 381 819 
3 Amounts set aside for specific charitable projects that satisfy the 
a Suitability test (poor IRS approval required) 32 
b Cash distribution test (attach the required schedule) 3b 

QUALIFYING DISTRIBUTIONS Add lines to through 3b Enter here and an Part V, line 8, and Part XIII, line 4 4 206 ,110 ,393 
Organizations that qualify under section 4940(e) for the reduced rate of tax on net investment 

46 income Enter 1 % of Part I, line 27b (see page 24 of the instructions) 5 9,510,328 
6 ADJUSTED QUALIFYING DISTRIBUTIONS Subtract line 5 from line 4 ~ 6 ~ 196,600.065 

Note: The amount on line 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundation 
qualifies for the section 4940(e) reduction o1 tax in those years 

Form 990-PF (2002) 

All other program-related investments See page 21 of the instructions 
3 

Fair market value of assets not used (or held for use) directly in carrying out charitable, etc , 
purposes 

a Average monthly fair market value of securities 
b Average of monthly cash balances 
c Fair market value of all other assets (see page 22 of the instructions) 
d TOTAL (add lines 1 a. b, and c) 
e Reduction claimed for blockage or other factors reported on lines 1a and 

1c (attach detailed explanation) 
2 Acquisition indebtedness applicable to line 1 assets 
3 Subtract tine 2 from tine 1d 

1 Amounts paid (including administrative expenses) to accomplish charitable, etc, purposes 
a Expenses, contributions, gifts, etc -total from Part I, column (d), line 26 
b Program-related investments - Total from Part IX-13 

2 Amounts paid to acquire assets used (or held for use) directly in carrying out chantable, etc, 



IBM Undistributed Income (see page 24 of the instructions) 

(a) I (b) I (c) I (d) 
Corpus Years poor to 2001 2001 2002 

Analysis of line 9 
Excess from 1998 

b Excess from 1999 
c Excess from 2000 
d Excess from 2001 

Form 990-PF (2002) 

Form 990-PF (2002) The Annie E Casey Foundation. Inc 52-1951681 Page 8 

" Distnbutable amount for 2002 from Part XI, 
tine 7 

2 Undistributed income, if any, as M the end of 2001 
a Enter amount for 2001 only 
b Total for poor years 

3 Excess distributions carryover, if any, to 2002 
a From 1997 33 227 
b From 1998 44 377 S 
c From 1999 41 170 
d From 2000 
e From 2001 61 952 

1 

1 
f TOTAL of lines 3a through e 

4 Qualifying distributions for 2002 from Pan 
XII, line 4 b. $ 206.110,393 

a Applied to 2001, but oat more than line 2a 
b Applied to undistributed income of poor years 

(Election required - see page 24 of we instructions) 
c Treated as distributions out of corpus (Election 

required - see page 24 of the instructions) 
d Applied to 2002 disNbutable amount 
e Remaining amount distributed out of corpus 

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

6 Enter the net total of each column as 

0 
lndir-ated below: 

a Corpus Add lines 3f, 4c, and 4e Subtract line 5 
b Prior years' undistributed income Subtract 

line 4b from tine 2b 
c Enter the amount of poor years' undistributed 

income for which a notice of deficiency has 
been issued, or on which the section 4942(a) 
tax has been previously assessed 

d Subtract line 6c from line 6b Taxable 
amount - see page 24 of the instructions 

e Undistributed income for 2007 Subtract line 
4a from line 2a Taxable amount - see page 
24 0( the instructions 

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

7 Amounts treated as distributions out of 
corpus to satisfy requirements imposed by 
section 170(b)(t)(E) or 4942(8)(3) (see page 
24 of the instructions) 

8 Excess distributions carryover from 7997 
not applied on line 5 or line 7 (see page 25 
of the instructions) 

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



Private Operating Foundations - e 25 of the instructions and Part 
1 a If the foundation has received a rating or determination letter that d is a private operating 

foundation, and the ruling is effective for 2002, enter the date of the ruling 110. 

or 

2000 2002 1 (b) 2001 

" dividends. rents, payments 
on securities loans (section 
512(a)(5)), or royalties) 

(2) Support from general public 
and 5 or more exempt 
organizations as provided in 
section a942G)(3)(9)(u) 

(3) Largest amount of support 
from an exempt organization 

2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs: 
Check here I~ if the organization only makes contributions to preselected charitable organizations and does not accept 
unsoliuted requests for funds If the organization makes gets, grants, etc (see page 25 of the instructions) to individuals or 
organizations under other conditions, complete items 2a, b, c, and d 

a The name, address, and telephone number of the person to whom applications should be addressed 
SEE SCHEDULE ATTACHED - #13 

-b The farm m which applications should be submitted and information and materials they should include 

~E My submission deadlines 
SEE SCHEDULE ATTACHED - #13 

d My restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other 
factors 

SEE SCHEDULE ATTACHED -#73 
Form 990-PF (2002) 

-D Check box to indicate whether the organization is a private 

2 a Enter the lesser of the adjusted net 
income from Part I or the minimum 
investment retain from Part X for each 
year listed 

b 85% of line 2a 
c Qualifying distributions from Part XII, 

line 4 for each year listed 
d Amounts included m line 2c not used directly 

for active conduct of exempt activities 
e Qualifying distributions made directly 

for active conduct of exempt activities 
Subtract line 2d from line 2c 

3 Complete 3a, b, or c for the 
aHematrve test relied upon 

a "Assets" alternative test - enter 
(7) Value of all assets 
(2) Value o! assets qualifying 

under section 4942Q)(3)(8)() 
b 'Endowment aMematrve test - Enter 213 

of minimum investment retain shown in 
Part X, line 6 for each year listed 

c 'Support' attematrve test - enter 
(1) Total support other than grass 

investment income (interest, 

foundation described in section 

Supplementary Information (Complete this part only H the organization had $5,000 or more in 
assets at any time during the year-see page 25 of the instructions.) 

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

before the close of any tax year (but only 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 we 
ownership of a partnership or other entity) of which the foundation has a 10% or greater interest 



Information 

r1 
Recipient 

Form 990-PF (zooz) 

Name and address (home or 
a Paid during the year 

SEE SCHEDULE ATTACHED - #16 

n 
U 

b Approved for future payment 

SEE SCHEDULE ATTACHED -#16 

If recipient is an individual, 
Foundation show any relationship to I status of I Purpose of grant I Amount 

any fourMationmanager recipient or contribution 

159,309,655 

1 

37,869,612 



(e) 
Related or exempt 
function income 
(See page 26 of 

W 
Amount Exclusion code Amount 

7 Program service revenue 
a 
b 
c 
d 
e 
f 
g Fees and convam ham government apmae+ 

2 Membership dues and assessments 
3 Inww m wrq+>m Wmvry on uiwe~rnn 
4 Dividends and interest from securities 
5 Net rental income or (loss) from real estate 

a Debt-financed property 
b Not debt-financed property 

6 Net rental uwome W (ba) horn Personal popery 

7 Other investment income 

8 Gain a (bu) tram was of saws Ww can imarday 
9 Net income or (loss) from special events 

70 Gross profit or (loo) from sales of inventory 

17 Other revenue a 

b Real Property Rental Income 
c 
d 
e 

subtotal Add columns (b), (d), and (e) 
~STOTAL Add line 12, columns (b), (d), and (e) 13 935,527.678 

MCKRION Relationship of Activities to the Accomplishment of Exempt Purposes 
Edam below how each activity for which income is reported m column (e) of Part JM-A contributed importantly to 

LIB No. the accomplishment of the organization's exempt purposes (other than by providing funds for such pufposea) (See 
page 26 of the instructions ) 

Form 990-PF (2002) 

GP! F Analysis of Income-Producing Aetivit 
Enter gross amounts unless otherwise Indicated Unrelated I 

" (a) 
Business code 

section 512, 513, or 514 



Line no I (b) Amount involved I (c) Name of nonchantable exempt orGaniuUOn I (A) DescnULOn of transfers transactions and 

2 a Is the organization directly or indirectly affiliated with, or related to, one or more tax-exempt organizations 
described in section 501(c) of the Code (other than section 501(c)(3)) or in section 527 0 Yes F] No 

`J 

Form 990.PF 2002 The Annie E Case Foundation Inc 52-1951681 Page 72 

MParL-XVt1~ Information Regarding Transfers To and Transactions and Relationships With Noncharitable 
Exempt Organizations 

Did the organization directly or indirectly engage in any of the following with any other organization described in section Yes No 
- 501(c) of the Code (other than section 501(c)(3) organizations) or in section 527, relating to political organizations? SEE SCH #14 j 

a Transfers from the reporting organization to a nonchantable exempt organization of 
1a 7 (7) Cash 

(2) Other assets 1a(2) 
to Other Transactions W1 

(1) Sales of assets to a noncharitable exempt organization 1b(l ) 
(2) Purchases of assets from a noncharitable exempt organization 1b 2 
(3) Rental of facilities, equipment, or other assets 7b(3) 
(4) Reimbursement arrangements 1b 4 
(5) Loans or loan guarantees 7b (5) 
(6) Performance of services or membership or fundraising solicitations I b(S) 

c Sharing of facilities, equipment, mailing lists, other assets, or paid employees 1c 
d If the answer to any of the above is "Yes," complete the following schedule Column (b) should always show the fair market 

value of the goods, other assets, or services given by the reporting organization If the organization received less than fair 
market value in any transaction or sharing arrangement, show in column (d) the value of the goods, other assets, or services 



(Forth 990, 990-EZ, 
~or 990-PF) 
~Nnem of the Treawry I Supplementary Information for 

52- 

CAUTION Organizations that are not covered by the General Rule and/or the Special Rules do not file Schedule B (Form 990. 

V 
EZ, or 99D-PF), but they MUST check the box in the heading of their Form 990, Form 99G-EZ, or on line 1 of their Form 

, to certify that they do not meet the filing requirements of Schedule B (Form 990, 990-EZ, or 990-PF) 

prrp For Paperwork Reduction Act Notice, see the Instructions 
for Form 990 and Forth 990.EZ 

Schedule B (Forth 990, 990-EZ, or 990-PF) (2002) 

Schedule B 
Schedule of Contributors 

ORGANIZATION TYPE (check one) 

Filers of, Section: 

Forth 990 or 99QEZ F]501(c)( ) (enter number) organization 

[-]4947(a)(1) nonexempt charitable trust NOT treated as a private foundation 

527 political organization 

Forth 990-PF 0501(c)(3) exempt private foundation 

04947(a)(1) nonexempt chantable trust treated as a private foundation 

0501(c)(3) taxable private foundation 

Check if your organization is covered by the GENERAL RULE or a SPECIAL RULE (NOTE Ony a section 501(c)(7),(8), or (10) 
organization can check boxes) for both the General rule and a Special rule - see instructions ) 

a 
oral Rule- 

0 For organizations filing Forth 990, 99QEZ, or 990.PF that received, dunng the year, $5,000 or more (in money or 
property) from any one contributor (Complete Parts I and II ) 

Special Rules - 

For a section 501(c)(3) organization filing Forth 990, or Form 990.EZ, that met the 33 1/3% support test of the regulations 
under sections 509(e)(1)/170(b)(1)(A)(w) and received from any one contributor, dunng the year, a contribution of the 
greater of $5,000 or 2% of the amount on line 1 of these forms (Complete Parts I and II ) 

For a section 501(c)(7), (8), or (10) organization filing Forth 990, or Forth 990-EZ, that received from any one contnbutor, 
during the year, aggregate contributions or bequests of more than $1,000 for use exclusively for religious, charitable, 
scientific, literary, or educational purposes, or the prevention of cruelty to children or animals (Complete Parts I, II, end 
111 ) 

For a section 501(c)(7), (8), or (10) organization filing Forth 990, or Form 990-EZ, that received from any one contnbutor, 
dunng the year, some contributions for use exclusively for religious, charitable, etc , purposes, but these contributions did 
not aggregate to more than $1,000 (If this box is checked, enter here the total contributions that were received during 
the year for an exclusively religious, chantable, etc , purpose Do not complete any of the Parts unless the GENERAL RULE 
applies to this organization because d received nonexdusrvely religious, charitable, etc , contributions of $5,000 or more 
during the year ) $ 



Schedule B (Form 990, 990.EZ, or 990.PF) (2002) Page 1 to 2 of PART I 

identification number Name of organization 

Contributors (See Specific Instructions 

(a) (b) 
No. Name. address and ZIP + 4 

(c) (d) 

1 Casey Family Trust No u-061 Person OX 

Uo J D Iskrent, Trustee Payroll 

Schnader,Hamson,SeQal 8lewis . LLP 5 37,309 Noncash 
1735 Market St . Suite 3800 (Complete Pert II if there is 
Philadelphia . PA 19103-7598 a noncash contribution ) 

(b) (a) 
No 

(d) 
LP+4 

(a) (b) (c) (d) 
No Name address and ZIP + 4 Aggregate contributions Type of contribution 

4 Casey Family Trust No u-262 Person 0 
Uo J D Iskrant, Trustee Payroll 

Schnader,Harnson,Sepal S Lewis, LLP E 5.326 Noncash 
1735 Market St . Suite 3800 (Complete Part II if there is 
Philadelphia, PA 191037598 a noncash contnbution ) 

(a) (b) (c) (d) 
No Name address and 21P + 4 A re ate contributions T of contribution 

5 Casey Family Trust No u-262 Person 

do J D Iskrant, Trustee Payroll 

Schnader,Hamson,Seaal 8 Laws . LLP $ 1,309.936 Noneash OX 
1735 Market St . Suite 3800 (Complete Part II if there is 
Philadelphia, PA 1910&7598 a noncash contribution 

(a) (b) (c) (d) 
No. Name address and ZIP + 4 Aggregate contributions Type of contribution 

Casey Family Trust No u-264 Person 

do J D Iskrent, Trustee Payroll 

Schnader Hamson,Seaa18 Lewes LLP E 25,469 Noncash 
1735 Market St Suae 3800 (Complete Part II if there is 
Philadelphia, PA 191037598 a noncash contribution 

Schedule 8 (Form 990,990-EZ,or980-PF)(2002) 

2 Casey Family Trust No u-081 Person 
C/o J D IskranL Trustee Payroll 
Schnader,Hamson,Sepal 8 Levns, LLP E 1,583,662 Noncash 0 
1735 Market St , Suite 3800 (Complete Part II d there is 
Philadelphia, PA 19103.7598 a noncash contribution ) 

(a) (b) (c) (d) 
No. Name address and 21P+4 A ate contributions T of contribution 

3 JPMorgan Chase Trust No 6,a/c 0887560 Person 0 

CIO Charles Rothenberg Payroll 

" 1211 Avenue of the Amencas - floor 34 $ 190.099 Noncash 
(Complete Part II if there is 

New York, NY 10036-8890 a noncash contribution ) 



z (Copy 2) 

" Schedule B (Form 990, 990.EZ, a 99o-PF) (2002) 

Name of organwtion 

Page 2 to 2 M PART I 

identification number 

Contributors (See Specific Instructions ) 

(a) (b) (e) (d) 
No. Name address and 21P + 4 Aggregate contribubons Type of contribution 

7 Casey Family Trust No u-264 Person 
do J D IekraM Trustee Payroll 
Schnader,Hamson,Segal 8 Levns LLP $ 2,446,829 Nonwah ~X 
7735 Market St Suite 3600 (Complete Part II if there i.5 
Philadelphia, PA 191037598 a noncash contribution 

(a) (b) (c) (d) 
No . Name address and LP +4 Aggregate eontribu6ona Type of eontnbu6on 

8 Casey Family Trust No 79 Person X 
Uo J D Iskrant, Trustee Payroll 
Schnader,Hamson,Segal 8 Lewis, LLP $ 113,198 Noncash 
nss Market St Suite aeoo (Complete Part II d there is 
Philadelphia, PA 791037598 a noncash contribution 

(a) (b) (c) (d) 
No. Name address and ZIP + 4 A re ate contnbubons Type of contribution 

9 Paul Casey contribution Person F-1 
do Jonathan Medrqano Payroll 
Salomon Smith Barney Inc $ 1,000,025 Noncash OX 
sss Fifth Avenue, poor 13 (Complete Part II d there is 
New York, NY 70103 a noncash contribution 

(a) (b) (e) (d) 
No Name , address and ZIP +4 A ro ateeontnbu6ons Type of contribution 

10 Madrigano / Delauren6s contribution peon 
Uo Jonathan Madrgano Payroll 
Salomon Smith Barney Inc $ 5,057 Noneash X~ 
666 Fifth Avenue, flow 13 (Complete Part II if there s 
New York, NY 10103 a noncash contribution 

(a) (b) (e) (d) 
No Name address and ZIP +4 Aggregate contributions Type of contribution 

Person 
Payroll 

E Noncash 0 
(Complete Part II if there is 
a noncash contnbu6on ) 

Ibl I (c) 
gas and ZIP +4 Aooreoate coi 

(a) 
No. 

(d) 

Pegs 1 

\J 

Person 
Payroll 

$ Noncash 
(Complete Part II A there is 
a noncash contribution 

Schedule B (Form 990, 990-EZ, or 990-PF) (2002) 



Schedule B (Forth 990, 99aEZ, or 99o-PP) (2002) Page 1 to 1 of PART II 

Name of organization Employer identification number 
The Annie E Case Foundation Inc 52-1951681 

Noncash Property (See Specific Instrucbons 

(a) No . (b) (c) (d) 
from Description of noncash properly given FMV (or estimate) Date received 
Part I (see instructions) 

United Parcel Service of America, Inc 
2 Class B, common stock 

$ 7 .519,297 1112002 

(a) No (b) (c) (d) 
from Description of noncash properly given FMV (or estimate) Date received 
Part I (see Instructions) 

Overseas Partners Ltd 
2 Capital stack 

$ 64.365 1/102002 

(a) No (b) (c) (d) 
from Description of nonwsh property given FMV (or estimate) Date received 
Part I (see Instructions) 

United Parcel Service of America, Inc 
5 Class B, common stock 

W 5 1,309,936 71172002 

(a) No. (b) (c) (d) 
from Description of noncash property given FMV (or estimate) Date received 
Part I (see instructions) 

United Parcel Service of America, Inc 
7 Class B, common stock 

$ 2,446,829 7nsnooz 

(a) No . (b) (c) (d) 
from Description of noncash property given FMV (or estimate) Date received 
Part I (see instructions) 

United Parcel Service of America, Inc 
9 Class B, common stock 

$ 1 .000,025 9272002 

(a) No. (b) (c) (d) 
from Description of noneash property given FMV (or estimate) Date received 
Part I (see Instructions) 

Untied Parcel Service of America, Inc 
~0 Class B, common stock 

$ 5,051 121182002 

Schedule 8 (Form 990,990-EZ,or980-PF) (2002) 



Schedule B (Form 990, 990.EZ, or 990.PF) (2002) Page 1 to 1 of PART 111 

Name of organization Employer Identification number 
The Annie E Case Foundation Inc 52-1951681 

IOM Exclusively religious, charitable, etc., individual contributions to section 501(c)(7), (8), or (10) organizations 
aggregating more than E1,000 (or the year. (Complete columns (a) through (e) AND the following line entry ) 
For organizations completing Part III, enter the total of exclusively religious, charttable, etc , 
contributions of $1 ,000 OR LESS for the ear Enter this information once-see instructions S 

(a) No 
from (b) (c) (d) 
Part I Purpose of ift Use of in Description of how gift is held 

Transfer of gift 

(a) No 
from (b) (c) (d) 
Part I Purpose of gift Use of gift Description of how gift is held 

(e) 
Transfer of gift 

" Transferee's name address and LP + 4 Relationship of transferor to transferee 

(a) No. 
from (b) (c) (d) 
Part I Purpose of gift Use of gift Description of how gift is held 

(e) 
Transfer of gift 

Transferee's name address and ZIP + q Relationship of transferor to transferee 

(a) No . 
from (b) (c) (d) 
Part I Purpose of gift Use of gift Description of how gift is held 

(e) 
" Transfer of gift 

Transferee's name address and LP + 4 Relationship of transferor to transferee 

Schedule B (Form 990, 990.EZ, or 990-PF) (2002) 

and LP 



10 REQUIRED INSTALLMENTS If the box on line 1 and/or tine 2 
above Is checked . enter the amounts from Schedule A, line 
40 If we box on line 3 (but not 1 or 2) is checked, see 
instructions for the amounts to enter If none of these boxes 
are checked, enter 25% of line 8 above in each column 

(includes 2001 
credit) 

17 Otherwise, go to line 18 
iYMENT If line 101s less than tine 15, subtract line 

Complete Part 111 on page Z to Hours the penalty N Mere are no entries on line 17. no penalty Is owed 
For Paperwork Reduction Act Notice, see separate instructions (irq) Form 2220 (2002) 

� 222 Underpayment of Estimated Tax by Corporations OMB NO 154S0144 
See separate instructions 

dm.r 
R~ Swan Attach to the corporation's tax return 
e Employer idenLflwhon number 

The Annie E Case Foundation , Inc 52-1951681 
Note . In mast cases, the corporation DOES NOT need to ale Form 2220 (See Part I below (or exceptions ) The IRS will figure any penalty 

owed and bill the corporation I/ the corporation does not need to file Forth 2220, d may still use d to figure the penalty Enter the 
amount /iom line 34 on the estimated tax penalty line of the corporation's income tax return, but DO NOT attach Form 2220 

POW Reasons for Filing - Check the boxes below that apply to the corporation Ii any boxes are checked, the corporation 
must file Farm 2220, even R n does not owe the penalty If the box on line 1 or line 2 applies, the corporation may be 
able to lower or eliminate the penalty 

7 X The corporation is using the annualized income installment method 
2 ~ The corporation is using the adjusted seasonal installment method 
3 X The corporation is a 'large corporation' figuring its first required installment based on the prior years tax 
ONOM Figuring the Underpayment 

4 Total tax (see instructions) 

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

contracts or section 167(8) for depreciation under the income forecast method 

c Credit for Federal tax paid on fuels (see instructions) ~ Sc I 
d TOTAL Add lines 5a through 5c 
6 Subtract line 5d horn line 4 If the result is less than $500, DO NOT complete or file this forth 

The corporation does not owe the penalty 
7 Enter the tax shown on the corporation's 2001 income tax return (see instructions) CAUTION IF ZERO OR THE TAX 

EAR WAS FOR LESS THAN 12 MONTHS, SKIP THIS LINE AND ENTER THE AMOUNT FROM LINE 6 ON LINE 8 

8 Enter the SMALLER of line 6 or line 7 If the corporation is required to skip line 7, enter the amount from I 

8 INSTALLMENT DUE DATES Enter in columns (a) through (d) the 
15th day of the 4th (FORM 990.PF FILERS Use 5th month), 6th, 
9th, and 12th months of the corporation's tax year 

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

12 Enter amount, d any, from line 78 of the preceding column 
13 Add lines 11 and 12 
14 Add amounts on lines 16 and 17 of the preceding column 
15 Subtract line 14 from line 13 If zero or less, enter -0-
16 If the amount on tine 15 is zero, subtract line 13 from 

line 14 Otherwise, enter -0- 
17 UNDERPAYMENT If fine 15 Ls less than or equal to tine 10, 

subtract tine 75 from tine 10 Then go to line 12 of the next 



34 PENALTY Add columns (a) through (d), of line 33 Enter the total here and on Form 1120, line 33, 

Form 2220 (2002) The Annie E Casey Foundation, Inc 52-1951681 Page 2 

Figuring the Penalty -N/A 

"9 Enter the date of payment or the 15th day of the 3rd 
month after the close of the tax year, whichever is 
earlier (see instructions) (FORM 990-PF AND FORM 
990.7 FILERS Use 5th month instead of 3rd month ) 

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

21 Number of days on line 20 after 4/15/2002 and before 1/72003 

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

23 Number of days on line 20 after 72/31/2002 and before 4/12003 

24 Underpayment x Number o1 days on line 23 x 5% 
on line 17 365 

25 Number of days on line 20 after 3/37/2003 and before 7/7/2003 

26 Underpayment x Number of days on line 25 x 0% 
on tine 17 365 

27 Number of days on line 20 after 6/302003 and before 10/1/2003 

28 Underpayment x Number of days on line 27 x 0% 
on line 17 365 

29 Number of days on line 20 after 9/302003 and before 1/1/2004 

Underpayment x Number of days on line 29 x 0% 
on line 17 365 

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

32 Underpayment x Number of days on line 31 x 0% 
on tine 17 366 

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

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

Form 2220 (2002) 



Forth 2220 (2002) 

Form 2220 2002 The Annie E Case Foundation Inc 52-1951681 Pa 3 
Annualized Income Installment Method and/or the Adjusted Seasonal Installment Method Under 
Section 6655(e) (see instructions) 

~ EXEMPT 0 Enter number for type of option used 0 - Standard option, 1 - Option 1, 2 - Option 2 

FORM 1120S FILERS For lines 2,14. 15, and 16, below, 'taxable income" refers to excess net passive income or the amount on which 

First 2 I First 3 I First 6 I First 9 

2 Enter taxable income for each annual¢ation period (see 
2 

d Annualized taxable income Multiply line 2 by line 3 
S Figure the tax on the amount in each column on line 4 

using the instructions for Forth 1120, Schedule J, line 3 
5 

6 Enter any alternative minimum tax and other taxes for each 

7 
8 For each period, enter the same type of credits as allowed 

9 Total tax after credits Subtract line 8 from line 7 If 
9 

1 
Add the amounts m all preceding columns of line 40 
(see instructions) 
ANNUALIZED INCOME INSTALLMENTS Subtract line 12 

YaR 11 - AOJUSIBO 58850I1a1 installment MeInOO (CAUTION Use this method only if the base period percentage for 
any 6 consecutive months is at least 70% See instructions for more information ) 

First 3 1 First 5 I First 8 I First 11 

14 Enter taxable income (or the following periods 

15 Enter taxable income for each period for the tax year 
15 

First 4 1 First 6 1 First 9 1 Entire year 

16 Enter taxable income for the following periods 

17 Divide the amount in each column on line 14a by the 
amount m column (d) on line 16a I 17 
Divide the amount in each column on line 14b by the 

79 Divide the amount in each column on line 14c by the 



First 4 1 First 8 1 First 9 1 Entire year 

21 

27 Figure the tax on the amount online 22 using the 
instructions for Form 1120, Schedule J, line 3 (or the 

24 Divide the amount m columns (a) through (c) on line 16a 

25 Divide the amount in columns (a) through (c) online 116b 
by the amount in column (d) on line 16b 

26 Divide the amount in columns (a) through (c) on line 16c 

27 

29 Multiply the amount m columns (a) through (c) of line 23 
by columns (a) through (c) of line 28 In column (d), 
_.a~. x. .. . .~~ . . . .~ ~.. .. .. ~. . . ., nn ....~ . . ...., iw~ 

30 Enter any alternative minimum tax and other taxes for each 

33 Total tax after credits Subtract line 32 from line 31 If 

34 Add the amounts m all protecting columns of line 40 

36 ADJUSTED SEASONAL INSTALLMENTS Subtract 

1st I 2nd I 3rd I 4th 

36 N only one of the above parts is completed, enter the 
amount in each column from line 13 or line 35 If both 
parts are completed, enter the SMALLER of the amounts 

38 Subtract line 40 of the preceding column from line 39 of 

Form 2220 (2002) 

a2 For each period, enter the same type of credits as allowed 

37 Enter 25% of line 8 on page 1 of Forth 2220 m each 
column (NOTE "Large corporations," see the 



16 . Grants and Expenditures - Supplementary Information - Part XV, 
Lines 3a and 3b 

THE ANNIE E. CASEY FOUNDATION. INC. 
52-1951681 
990-PF 
12-31-02 

Attachment 
Number 
Book I pescriotion 

Analysis of Revenue and Expenses - Part I, Lines 16-23 

2. Balance Sheet-Investments-U.S . and State Obligations -Part II, Line l 0a 

3. Balance Sheet - Investments - Corporate Stock - Part II, Line l Ob 

4. Balance Sheet - Investments - Corporate Bonds - Part II, Line 1 Oc 

5. Balance Sheet - Investments - Other - Part II, Line 13 

6. Balance Sheet - Land, Building and Equipment - Part II, Line 14 

7 Balance Sheet - Mortgage and Other Notes Payable - Part 11, Line 21 

8. Capital Gains and Losses - Part IV 

9 Statements Regarding Activities - Part VII-A, QSa 

10 . Information About Officers, Directors, Trustees - Part VIII, Line 1 

If . Direct Charitable Activities - Supporting Data - Part IX-A 

12 Program-Related Investments - Supporting Data - Part IX-B 

13 . Supplementary Information - Part XV, Line 2 

14 . Information Regarding Transfers To and Transactions and Relationships 
With Noncharitable Exempt Organizations, Part XVII, Line 1 

Book II 

15 . Expenditure Responsibility Grants- Part VII-B, QSa(4), and c 



1 l 

THE ANNIE E. CASEY FOUNDATION Attachment 1 
32-1951681 
99QPF 
12-31-02 

Part I - Analysis of Revenue and Excenses 
A B C D 

Line 18 - Federal Excise Tax 9,045,392 - - - 

1 

Line 1 I - Other Income 
Real Property Rental Income - Excluded by Section 512 (b)(3) 
Program Related Investment -Ordinary Losses 

Line 16 - Professional Fees : 
(a) Legal Fees 

(b) Accounting Fees 
Temporary Staff 
Audit 
Data Processing 
Bank Fees 

(c) Other Professional Fees 
Investment Management & Custody Fees 
Consulting - Program Related 
Consulting - Administrative 
Employment Search Fees 
Membership Fees 

161,721 161,721 - -
- -232,169 - -
161,721 -70,448 - - 

426,737 156,894 - 269,843 

349,218 - - 349,218 
55,655 - - 55,655 
13,228 - - 13,228 
11,883 - - 11,883 

429,984 - - 429,984 

2,945,652 2,945,652 
591,691 - - 591,691 
674,139 - - 674,139 
468,081 - - 468,081 

9,700 - - 9,700 
4,689,263 2,945,652 - 1,743,611 



Small Office Equipment 626,926 - - 626,926 
Office Equipment Rental / Maintenance / Supplies 474,527 - - 474,527 
Information Technology Parts / Supplies 254,929 - - 254,929 
Liability Insurance 246,975 - - 246,975 
Waterfall Garden Maintenance 201,633 - - 201,633 
Postage and Mailing 175,327 - - 175,327 
Miscellaneous Expenses 48,921 - - 48,921 

Direct Charitable Activities 
( See Attachment # I I for details ) 20,895,848 - - 20,897,030 

22,925,086 - - 22,926,268 

r 
THE ANNIE E. CASEY FOUNDATION Attachment I 

52-1951681 
990-PF 
12-31-02 

Part I - Analysis of Revenue and Excenses 
A B C D 

Line 19-Depreciation- 

Building 144,931 - - - 
Building Improvements 429,549 - - - 
Leasehold Improvements 611,764 - - - 
Furniture and Equipment 497,256 - - 

1,683,500 - - - 

Line 23 - Other Expenses 



THE ANNIE E CASEY FOUNDATION - EIN 52-1951681 
" PART II - BALANCE SHEET INVESTMENTS, LINE 10a 

12-37-02 

US AND STATE GOVERNMENT OBLIGATIONS 

DESCRIPTION FACE 
AMOUNT COST MARKET 

FEDERAL FARM CR BKS CONS SYS 5,063,000 5,129,780 97 5,132,616 25 
FEDERAL HOME LN BK CONS BDS 5,000,000 5,394,250 00 5,629,700 00 
FEDERAL HOME LN BKS CONS BD 15,000,000 15,257,421 87 15,398,400 00 
FEDERAL HOME LN MTG CORP DEB 4,000,000 3,986,200 00 4,083,080 44 
FEDERAL HOME LN MTG CORP DEBS 10,000,000 10,401,562 50 10,378,100 00 
FEDERAL HOME LN MTG CORP DEBS 5,000,000 5,363,700 00 5,614,050 00 
FEDERAL HOME LN MTG CORP DEBS 8,000,000 8,760,880 00 8,802,480 00 
FEDERAL HOME LN MTG DEBS 8,000,000 8,864,080 00 8,975,040 00 
FEDERAL NATL NfTG ASSN 5,000,000 5,722,285 00 5,306,800 10 
FEDERAL NATL MTG ASSN DEBS 8,000,000 8,251,872 00 8,897,520 00 
FEDERAL NATL MTG ASSN DEBS 5,000,000 5,803,710 00 6,059,400 00 
FEDERAL NATL MTG ASSN DEBS 8,000,000 8,344,687 52 8,767,520 00 
FEDERAL NATL MTG ASSN DEBS 5,000,000 5,295,900 00 5,417,200 00 
FHLMC INT PMT ON 5 125% DEB 4,000,000 4,158,797 81 4,253,399 96 
U S TREASURY BONDS 10,000,000 11,909,375 00 11,843,800 00 
U S TREASURY BONDS 8,000,000 9,638,750 00 9,480,000 00 
U S TREASURY BONDS 5,000,000 6,091,406 25 6,403,150 00 

" U S TREASURY BONDS 8,000,000 10,745,312 50 11,142,480 00 
U S TREASURY BONDS 10,000,000 12,962,500 00 13,721,900 00 
U S TREASURY BONDS 1,800,000 2,284,945 31 2,318,058 00 
U S TREASURY BONDS 16,000,000 16,317,500 00 77,290,080 00 
U S TREASURY BONDS 500,000 505,722 66 545,155 00 
U S TREASURY NOTES 10,000,000 10,600,781 25 10,515,600 00 
U S TREASURY NOTES 12,000,000 13,685,625 00 13,912,560 00 
U S TREASURY NOTES 70,000,000 11,431,054 69 11,671,900 00 
U S TREASURY NOTES 1,000,000 1,102,968 75 1,134,690 00 
U S TREASURY NOTES 8,000,000 8,940,000 00 9,302,480 00 
U S TREASURY NOTES 12,000,000 12,946,875 00 12,960,000 00 
U S TREASURY NOTES 10,000,000 10,882,031 25 11,053,100 00 
U S TREASURY NOTES 6,800,000 7,124,062 50 7,458,608 00 
U S TREASURY NOTES 11,500,000 12,138,710 94 12,488,310 00 
U S TREASURY NOTES 6,000,000 6,161,250 00 6,163,140 00 

TOTAL US and STATE GOVERNMENT OBLIGATIONS 265,601,378 77 272,118,317 75 
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3M CO 900 105,832 70 110,970 00 
7-ELEVEN INC COM NEW 7,100 62,435 46 53,250 00 
99 CENTS ONLY STORES 100 2,45100 2,686 00 
AAR CORP 13,600 83,945 00 70,040 00 
AARON RENTS INC COM 19,000 399,484 33 415,720 00 
ABBOTT LABS COM 2,700 119,132 55 108,000 00 
ABM INDS INC 7,000 117,266 00 108,500 00 
ABN AMRO HLDGS NV EURO 56 41,400 730,388 68 676,875 59 
ACCREDO HEALTH INC COM 1,200 36,452 70 42,300 00 
ACCREDO HEALTH INC COM 43,500 1,437,218 30 1,533,375 00 
ACOM CO Y50 4,700 333,443 95 154,461 96 
ACQUITY BRANDS INC 5,700 80,308 01 77,778 00 
ACTEL CORP COM 3,600 50,731 60 58,392 00 
ACTIVISIONINC 900 22,17680 13,13100 
ACTUANT CORP CL A NEW 12,400 472,458 60 575,980 00 
ACXIOM CORP COM 2,600 40,955 60 39,988 00 
ACXIOM CORP COM 81,000 1,245,951 50 1,245,780 00 
ADOBE SYS INC DEL COM 600 16,580 07 14,880 60 
ADTRAN INC 1,900 32,532 57 62,510 00 
ADVANCED DIGITAL INFORMATION 9,300 51,708 00 62,403 00 
ADVANCED FIBER COMMUNICATIONS 1,200 19,649 20 20,01600 

" ADVISORY BOARD CO 2,800 85,883 96 83,720 00 
ADVOINC 6,600 229,44400 216,67800 
AEROFLEXINC 11,900 87,19826 82,11000 
AFFILIATED COMPUTER SVCS INC 1,800 90,897 25 94,770 00 
AFFYMETRIX INC OC-CAP STK 200 4,51900 4,57800 
AFLAC INC COM 2,100 59,827 55 63,252 00 
AGCO CORP COM 1,800 35,741 16 39,780 00 
AGILENT TECHNOLOGIES INC 300 5,53629 5,38800 
AGL RES INC 6,200 141 .80206 150,660 00 
AIRBORNE INC COM 8,400 107,678 00 124,572 00 
ALASKA AIR GROUP INC 8,800 210,790 48 190,520 00 
ALBANY MOLECULAR RESH INC COM 8,500 157,705 60 125,723 50 
ALBERTO CULVER CO CL B COM 100 4,98545 5,04000 
ALCOA INC COM 100 3,62850 2.27800 
ALEXANDER 8 BALDWIN INC 2,300 52,584 00 59,317 00 
ALEXANDRIA REAL ESTATE 14,400 632,592 00 613,440 00 
ALEXION PHARMACEUTICALS INC 4,100 48,365 00 57,892 00 
ALIGN TECHNOLOGY INC COM 426,900 1,070,224 33 1,178,670 90 
ALLEANZAASSICURAZIONISPA 47,225 601,88728 357,80815 
ALLEN TELECOM INC COM 9,300 82,332 90 88,071 00 
ALLERGAN INC COM 100 6.83994 5,76200 
ALLIANCE DATA SYS CORP COM 600 10,576 99 10,632 00 
ALLIANCE GAMING CORP COM NEW 4,200 64,403 20 71,528 00 
ALLIANT TECHSYSTEMS INC COM 300 18,680 00 18,705 00 
ALLIED CAPITAL CORP COM 2,200 48,794 49 48,026 00 
ALLIED IRISH BKS EURO 32 52,379 573,380 08 706,869 48 
ALLIED WASTE INDS INC NEW COM 110,100 959,64661 1 .101 .000 00 
ALPHARMA INC CL A COM 8,400 90,258 25 100.04400 

" AMAZON COM INC COM 3,200 51,349 67 60,448 00 
AMB PPTYS CORP COM 41,500 1,147,930 39 1,135,440 00 
AMB PPTYS CORP COM 73,400 2,016,121 76 2,008,224 00 
AMBAC FINANCIAL GROUP INC 9,400 555,164 00 528,65600 
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AMBAC FINANCIAL GROUP INC 200 10,842 00 11,248 00 
AMC ENTMT INC 7,200 61,878 00 63,720 00 
AMCORE FINL INC 4,800 108,397 60 104,160 00 
AMERADA HESS CORP COM 400 24,358 88 22,020 00 
AMERICAN AXLE 8 MFG HLDGS INC 20,600 599,598 67 482,452 00 
AMERICAN EXPRESS CO COM 1,800 62,757 57 83,630 00 
AMERICAN FINL HLDGS INC COM 4,900 153,478 55 146,412 00 
AMERICAN HEALTHWAYS INC 3,800 80,716 78 66,500 00 
AMERICAN INTL GROUP INC COM 5,500 414,004 05 378,775 00 
AMERICAN MED SEC GRP INC COM 9,600 144,148 44 134,208 00 
AMERICAN MED SYS HLDGS INC COM 2,600 58,084 00 42,146 00 
AMERICAN MGMT SYS INC COM 12,300 179,336 61 147,477 00 
AMERICAN PHARMACEUTICALS 5,600 88,991 26 99,680 00 
AMERICAN PHYSICIANS CAP INC 4,700 83,080 98 88,407 00 
AMERICAN PWR CONVERSION CORP 600 8,17020 9,09000 
AMERICAN STD COS INC DEL 400 28,062 50 28,458 00 
AMERICAN STS WTR CO COM 2,300 55,157 00 53,245 00 
AMERICAN TOWER CORP 15,600 60,971 04 55,068 00 
AMERICAN TOWER CORP 188,500 463,71000 665,40500 
AMERICAN WOODMARK CORP 1,200 60,483 00 57,00D 00 
AMERICAN WOODMARK CORP 5,200 262,028 00 247,000 00 
AMERICREDIT CORP COM 113,600 1,193,683 63 879,264 00 
AMERISOURCEBERGEN CORP COM 500 32,35012 27,155 00 
AMERITRADE HOLDING CORP CL A 12,100 43,602 02 68,486 00 
AMERSHAM ORD G8P0 05 62,807 605,434 31 562,188 22 
AMGEN INC 2,244 112,974 83 108,474 98 
AMLI RESIDENTIAL PPTYS TR SH 2,500 58,375 00 53,200 00 
AMN HEALTHCARE SVCS INC 52,500 858,116 35 887,775 00 
AMYLIN PHARMACEUTICALS INC COM 7,400 91,621 95 179,436 00 
ANADARKO PETE CORP COM 100 4,83500 4,79000 
ANALOG DEVICES INC COM 500 15,514 59 11,935 00 
ANALOGIC CORP COM PAR $0 05 2,600 111,751 00 130,748 80 
ANGELICA CORP COM 2,600 57,837 00 53,690 00 
ANGELICA CORP COM 21,000 473,078 32 433,650 00 
ANHEUSER BUSCH COS INC COM 3,100 144,004 92 150,040 00 
ANIXTER INTL INC COM 11,200 262,905 02 260,400 00 
ANNTAYLOR STORES CORP COM 2,300 58,698 76 46,966 00 
ANNTAYLOR STORES CORP COM 21,100 493,487 96 430,862 00 
ANSYS INC COM 2,700 55,515 00 54,540 00 
ANTEON INTL CORP 2,700 65,440 76 64,800 00 
ANTHEM INC COM 712 45276 18 44,784 80 
ANTHRACITE CAP INC COM 14,900 184,001 00 162,470 00 
ANWORTH MTG ASSET CORP COM 44,700 573,962 69 567,879 00 
AOL TIME WARNER INC COM 23,500 715,398 00 307,850 00 
AOL TIME WARNER INC COM 500 11,540 00 6,55000 
APARTMENT INVT 8 MGMT CO CL A 43,500 1,620,908 20 1,830,380 00 
APEX MTG CAP INC COM 8200 82,495 91 53,628 00 
APOGENT TECHNOLOGIES INC COM 500 11,147 75 10,400 00 
APOLLO GROUP INC CL A 2,300 74,509 31 101,200 00 
APOLLO GRP INC UNIV PHOENIX 13,200 437,974 65 473,088 00 
APPLERA CORP-APPLIED BIOSYSTEM 1,000 20,315 51 17,540 00 
APPLERA CORP-CELERA GENOMICS 23,500 226,657 26 224,425 00 
APPLIED INDL TECH INC COM 11,100 196,159 52 209.79000 
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APPLIED MATLS INC COM 5,000 96,33661 65,15000 
APRIA HEALTHCARE GROUP INC 5,600 123,260 31 124,544 00 
ARBITRON INC COM 7.000 232,204 95 234,500 00 
ARCEIOR SA 30,900 347,102 79 380,038 11 
ARCH CHEMICAL INC COM 10,000 198,482 21 182,500 00 
ARCHSTONE SMITH TR COM 73,000 7,894,957 80 1,718,420 00 
ARCHSTONE SMITH TR COM 91,400 2,729,799 28 2,151,55600 
ARDEN RLN GROUP INC COM 44,700 996,147 65 990,10500 
ARKANSAS BEST CORP DEL 3,100 87,785 95 80,541 10 
ARRIS GROUP INC COM 20,900 71,290 30 74,613 00 
ARROW INTL INC COM 1,900 66,575 00 77,273 00 
ARVINMERITOR INC COM 100 2,45300 1,66700 
ASAHI GLASS CO Y50 32,000 230,551 38 198,039 45 
ASBURY AUTOMOTIVE GROUP INC 7,700 84,821 14 64,757 00 
ASCENTIAL SOFTWARE CORP COM 31,200 85,608 00 74,880 00 
ASTORIA FINL CORP COM 32,800 1,098,144 00 890,520 00 
ASYSTTECHNOLOGIES INC 6,700 59.664 02 49,24500 
ATMI INC COM 45,100 798,820 55 835,252 00 
ATWOODOCEANIC INC 1,900 57,37600 57,19000 
AUTODESK INC COM 300 4,41600 4.29000 
AUTOMATIC DATA PROCESSING INC 400 19,639 75 15,70000 

" AUTOSTRADE SPA EURO 52 41,900 347,567 70 416,834 27 
AUTOZONE INC COM 1,400 93,628 03 98,970 00 
AVALONBAY CMNTYS INC COM 35,000 1,390,525 50 1,369,900 00 
AVALONBAY CMNTYS INC COM 35,500 1,406,808 91 1,389,470 00 
AVERY DENNISON CORP COM 1,100 66,778 46 87,188 00 
AVIALL INC NEW COM 14,800 765,388 36 119,140 00 
AVID TECHNOLOGY INC COM 11,000 148,977 99 252,450 00 
AVISTA CORP COM 14,100 178,871 04 182,996 00 
AVOCENT CORP COM 27,100 439,291 00 602,162 00 
AXA EUR2 29 24,900 384,250 14 334,203 47 
AXCELIS TECHNOLOGIES INC COM 9,100 61,245 96 57,041 90 
BALDOR ELEC CO 4,900 100,260 00 96,775 00 
BALL CORP COM 500 23,836 15 25,595 00 
BANCO POPULAR ESPANOL EURO 5 12,400 449,513 85 507,09946 
BANCORPSOUTH INC 34,700 713,085 00 673,874 00 
BANK NEW YORK INC COM 1,600 55,116 74 38,336 00 
BANKATLANTIC BANCORP INC CL A 13,800 135,373 37 130,410 00 
BANKUNITED FIN CORP CL A 3,300 58,727 80 53,394 00 
BANKUNITED FIN CORP CL A 107,700 1,917,060 00 1,742,586 00 
BANTA CORP 3,600 134,883 00 112,572 00 
BANTA CORP 15,100 526,48893 472,17700 
BARCLAYS ORD GBPO 25 90,700 576,691 03 562,169 03 
BARR LABS INC 100 6.40150 6.50900 
BARR LABS INC 12,300 869,733 00 800,607 00 
BARRAINC 1,900 57,84683 57,62700 
BAXTER INTL INC COM 1,200 48,490 98 33,600 00 
BAY VIEW CAP CORP OEL COM 10,300 59,222 00 59,225 00 
BAYERISCHEMOTORENWERKEAG 18,800 771,17783 571,14644 

" BBVA EURO 49 25,521 300,267 96 244,249 45 
BECKMAN COULTER INC COM 500 22,391 50 14,760 00 
BECTON DICKINSON 8 CO COM 100 3,062 00 3,06900 
BED BATH 8 BEYOND INC COM 1,700 55,363 26 58,70100 
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BEDFORD PPTY INVS COM PAR$0 02 3,300 83,258 00 84,777 00 
BEDFORD PPTY INVS COM PAR$0 02 21,500 542,445 00 552,335 00 
BELDEN INC COM 5,300 85,985 29 80,666 00 
BEMA GOLD CORP 446,400 598,052 99 580,320 00 
BENCHMARK ELECTRS INC 7,500 191,537 34 214,950 00 
BENCHMARK ELECTRS INC 20,500 502,828 07 587,530 00 
BEST BUY INC COM 400 14,084 00 9,66000 
BEVERLY ENTERPRISES INC COM 27,200 66,912 00 77,520 00 
BG GROUP PLC ORD GBPO 10 85,400 334,702 57 368,461 03 
BHP BILLITON LIMITED 173,600 862,917 13 992,204 72 
BHP BILLITON PLC USDO 50 78,926 413,795 32 421,531 40 
BIG LOTS INC COM 3,100 46,778 11 41 .013 00 
610 RAD LABS INC CL A 2,600 102,701 70 100,620 00 
BIOMETINCCOM 1,000 29,12183 28,66000 
BIOSITE INCORPORATED COM 2,100 41,748 00 71,442 00 
B,1 SVCS CO COM 700 21,961 54 22,617 00 
BK OF IRELAND ORD STK EURO 64 19,500 188,722 14 200,335 71 
BK OF IRELAND ORD STK EURO 64 39,200 435,988 79 402,314 77 
BLACK 8 DECKER CORP COM 500 22,441 33 21,445 00 
BLACK BOX CORP DEL COM 8,200 383,963 60 367,360 00 
BLOCK H 8 R INC COM 2,000 80,543 98 80,40000 

" BLOCKBUSTER INC CL A COM 37,500 853,125 00 459,375 00 
BMC SOFTWARE INC COM 3,300 51,343 84 56,463 00 
BNP PARIBAS EUR2 21,100 941,936 70 859.78706 
BNP PARIBAS EUR2 6,600 273,298 23 268,938 13 
BOB EVANS FARMS INC 9,000 217,476 91 210,150 00 
BOC GROUP ORD 25P 14,900 227,152 96 213,009 09 
BOEING CO COM 200 7.16550 6,59800 
BOOTS CO ORD 25P 95,800 939,317 09 903,778 54 
BORDERS GROUP INC COM 200 3,45762 3,22000 
BORG WARNER INC COM 9,500 553,181 04 478,990 00 
BORLAND SOFTWARE CORP COM 4,500 44,166 00 55,350 00 
BOSTON BEER INC CL A 7,200 107,883 36 102,960 00 
BOSTON COMMUNICATIONS GROUP IN 9,100 82,427 48 115,661 00 
BOSTON COMMUNICATIONS GROUP IN 32,700 438,871 85 415,817 00 
BOSTON PPTYS INC COM 46,000 1,706,876 00 1,695,560 00 
BOSTON PPNS INC COM 40,500 1,495,155 84 1,492,830 00 
BOSTON PRIVATE FINL HLDGS INC 2,600 59,916 00 51,636 00 
BOSTON SCIENTIFIC CORP COM 2,800 76,211 77 119,056 00 
BOWNE 8 CO INC COM 12,100 131 .91950 144,59500 
BP PLC ORD USD 25 139,300 1,139,033 80 957,586 23 
BP PLC SPONSORED ADR 15,100 590,218 23 613,815 00 
BRADY CORPORATION CL A COM 1,700 53,375 00 56,695 00 
BRANDYWINE RLTY TR SH BEN INT 8,400 190,131 00 183,204 00 
BRANDYWINE RLTY TR SH BEN INT 28,100 597,59516 612,861 00 
BRE PPTYS INC CL A 700 21,261 94 21,840 00 
BRIDGESTONE CO Y50 30,000 410,747 49 371,618 79 
BRIGGS 8 STRATTON CORP 6,600 226,103 46 280,302 00 
BRIGHT HORIZONS FAMILY 2,100 58,044 36 59,05200 

" BRIGHTPOINTINC 27,000 232,57006 213,32700 
BRINKER INTL INC COM 300 8,47800 9,67500 
BRINKER INTL INC COM 46,200 1,280,664 00 1,489,950 00 
BRISTOL MYERS SQUIBB CO COM 1,900 59,547 14 43,98500 
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BRITISH SKY BRDCSTG 47,400 478,912 96 487,616 17 
BROADCOM CORP CL A COM 200 4.61900 3,01200 
BROOKFIELD PPTYS CORP COM 40,000 767,687 60 808.000 00 
BROOKLINE BANCORP INC DEL 27,900 348,997 00 332,010 00 
BROWN & BROWN INC COM 700 19,753 00 22,624 00 
BROWN FORMAN CORP CL B 600 41,081 52 39,216 00 
BROWN SHOE INC NEW COM 8,500 167,148 00 202,555 00 
BT GROUP ORD GBPO 05 152,770 963,108 19 479,591 62 
BURLINGTON COAT FACTORY WHSE 6,100 120,810 09 109,495 00 
BURLINGTON RES INC COM 400 16,415 84 17,060 00 
C & D TECHNOLOGIES INC COM 6,000 96,776 93 108,020 00 
C H ROBINSON WORLDWIDE INC 1,900 54,62050 59,28000 
CABLE DESIGN TECHNOLOGIES CORP 9,000 57,141 04 53,100 00 
CABLEVISION NY GRP CL A COM 42,456 1,028,346 29 770,713 44 
CACI INTL INC CL A 3,100 117,998 92 110,484 00 
CADBURY SCHWEPPES ORD 12 5P 102,600 658,118 87 639,23011 
CADENCE DESIGN SYS INC COM 400 7,64000 4,71600 
CAL DIVE INTL INC COM 2,900 58,25810 68,150 00 
CALIFORNIA PIZZA KITCHEN INC 3,400 71,053 00 85,680 00 
CAMBREX CORP COM 1,900 72,659 00 57,399 00 
CAMDEN PPTY TR SHS BEN INT 30,000 1,020,951 00 990,000 00 

" CAMDEN PPTY TR SHS BEN INT 35,900 1,220,575 43 7,184,700 00 
CANADIAN NATL RY CO COM 6,700 275,704 53 278,452 00 
CANON INC Y50 30,000 1,038,603 87 1,130,024 49 
CANON INC Y50 12,000 467,782 95 452,009 80 
CANTELL MEDICAL CORP 4,800 57,07680 60,768 00 
CAPITAL AUTOMOTIVE REIT COM SH 3,400 84,524 00 80,580 00 
CAPITAL AUTOMOTIVE REIT COM SH 17,200 427,592 00 407,640 00 
CAPITAL ONE FINL CORP 700 5,50590 2,97200 
CAPSTEAD MTG CORP 2,400 50,880 00 59,160 00 
CARDINAL HEALTH INC COM 800 50,088 50 47,352 00 
CAREER ED CORP COM 600 25,540 80 24,000 00 
CAREMARK RX INC COM 600 10,876 00 9,75000 
CARLISLE COS INC COM 8,200 360,498 64 339,316 00 
CARLISLE COS INC COM 3,900 144,712 25 161,382 00 
CARPENTER TECHNOLOGY CORP COM 7,700 114,23010 95,865 00 
CARRAMERICA RLTY CORP COM 32,000 811,245 22 801,600 00 
CARRAMERICA RLTY CORP COM 19,700 492,509 35 493,485 00 
CARREFOUR EUR2 5 9,000 488,715 17 400,734 38 
CASEYS GEN STORES INC 8,600 104,232 00 105,006 00 
CATALINA MKTG CORP COM 200 3,65734 3,70000 
CATELLUS DEV CORP COM 1,000 18,722 51 19,850 00 
CATELLUS DEV CORP COM 45,000 825,440 24 893,250 00 
CATELIUS DEV CORP COM 83,300 1,504,659 11 1,653,505 00 
CATHAY BANCORP INC COM 3,000 124,633 58 113,970 00 
CBL 8 ASSOC PPTYS INC COM 73,800 543,093 93 552,690 00 
CCC INFORMATION SVCS GROUP COM 9,700 160,872 75 171,977 30 
CDI CORP COM 6,300 171,19948 169,974 00 
CDW COMPUTER CTRS INC COM 2,300 113,63214 100,85500 

" CEC ENTMT INC COM 24,600 898,392 00 755,220 00 
CELGENE CORP 700 15,636 00 15,029 00 
CELL GENESYS INC COM 7,100 80,746 00 79,172 10 
CENDANT CORP COM 44,100 817,260 45 462,16800 
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CENTENE CORP DEL 43,400 1,180,744 27 1,457,808 00 
CENTENE CORP DEL 1,800 44,400 36 60,462 00 
CENTER TR INC COM 8,200 82,238 56 83,980 00 
CENTRAL GARDEN 8 PET CO COM 8,100 118,959 84 749,931 00 
CENTRAL PKG CORP 18,200 387,387 54 343.25200 
CENTRICA ORD 5 5/9P 227,800 679,410 34 627,117 23 
CEPHALON INC COM 400 23,554 40 19,487 20 
CERIDIAN CORP NEW COM 200 3,48840 2,884 00 
CERNER CORP 29,800 1,113,328 00 931,548 00 
CERTEGY INC COM 2,300 70,652 46 56,46500 
CF LARGE CAP STOCK INDEX FD 1,482,348 329,435,770 78 344,748,531 44 
CH ENERGY GROUP INC COM 2,400 118,181 00 111,912 00 
CHARLES RIV LABORATORIES INTL 1,000 38,784 82 38,480 00 
CHARLES RIV LABORATORIES INTL 15,800 616,980 00 800,288 00 
CHARMING SHOPPES INC PA COM 34,100 191,707 58 142,538 00 
CHATEAU CMNTYS INC COM 25,000 541,478 33 575,000 00 
CHATTEM INC COM 3,200 80,333 00 85,760 00 
CHATTEM INC COM 11,400 235,889 94 234,270 00 
CHATTEM INC COM 1,800 31,870 24 32,880 00 
CHECKFREE CORP NEW COM 500 8,72750 8,00050 
CHECKPOINT SYS INC COM 9,300 98,429 92 98,182 00 
CHECKPOINT SYS INC COM 29,500 339,250 00 305,030 00 
CHEESECAKE FACTORY (THE) 100 3,25490 3,61500 
CHELSEA PPTY GROUP INC COM 23,000 792,803 10 768,130 00 
CHESAPEAKE CORP VA COM 5,500 711,784 87 98,175 00 
CHICOS FAS INC COM 2,400 41,455 00 45,384 00 
CHIQUITA BRANDS INTL INC 5.300 78,295 21 70,278 00 
CHIRONCORP COM 1,200 49,58006 45,12000 
CHITTENDEN CORP 3,900 120,884 00 89,372 00 
CHOICE HOTELS INTL INC COM 22,700 493,743 80 515,290 00 
CHOICEPOINT INC COM 3,100 179,92310 122,419 00 
CHURCH 6 DWIGHT INC 900 27,848 00 27,38700 
CIMA LABS INC 50,000 1,180,221 00 1209,550 00 
CIMA LABS INC 2,400 54,90308 58,058 40 
CINTAS CORP 1,100 52,820 74 50,325 00 
CIRRUS LOGIC INC COM 37,900 90,948 90 91,872 00 
CISCO SYS INC COM 12,400 187,599 80 162,440 00 
CITIGROUP INC COM 2,700 119,823 68 85,073 00 
CITRIX SYS INC COM 400 5,201 84 4,92800 
CITY HLDG CO 4,000 105,24206 113,040 00 
CKE RESTAURANTS INC COM 13,900 88,113 89 59,770 00 
CLARCOR INC 2,400 73,520 00 77,448 00 
CLEAR CHANNEL COMMUNICATIONS 17,700 783,016 95 660,033 00 
CLEAR CHANNEL COMMUNICATIONS 500 18,927 20 78,845 00 
CLEVELAND CLIFFS INC COM 5,100 131,277 29 101,235 00 
CLOROX CO COM 900 37,007 64 37,125 00 
CLOSURE MED CORP COM 63,000 892,150 00 660,240 00 
CLP HLDGS HKD5 81,000 331,710 07 328,143 82 
CLP HLDGS HKD5 99,500 385,387 71 400,633 48 
COACH INC COM 2,400 80,300 25 79,008 00 
COBALT CORP COM 4,800 82,525 54 63,480 00 
COCA COLA CO COM 4,700 222,437 38 208,048 00 
COCA COLA ENTERPRISES INC COM 3,700 74,463 83 80.36400 
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COGNEX CORP COM 50,000 855,287.70 821,500 00 
COGNIZANT TECH SOLUTIONS CL A 1,300 74,474 00 93,899 DO 
COHERENT INC COM 2,900 57,836 20 57,855 00 
COHU INC 5,300 77,937 73 77,910 00 
COINSTAR INC COM 2,800 77,410 71 83,420 00 
COLE KENNETH PRODTNS INC CL A 2,700 58,370 22 54,810 00 
COLGATEPALMOLIVE CO 1,300 73,42930 68,75900 
COLONIAL PPTYS TR COM SHS BEN 5,200 185,708 00 178,488 00 
COMMERCE BANCORP INC N J 1,400 58,213 25 60,468 00 
COMMERCE BANCORP INC N J 32,800 1,555,048 00 1,418,832 00 
COMMERCE GROUP INC MASS 1,800 49,449 80 59,984 00 
COMMERCE GROUP INC MASS 33,900 1,311,930 00 1,270,917 00 
COMMERCIAL FED CORP COM 11,600 299,354 00 270,880 00 
COMMERCIAL METALS CO 6,700 109,585 21 108,808 00 
COMMERCIAL NET LEASE RLTY INC 7,800 119,408 00 118,508 00 
COMMONWEALTH TELEPHONE 3,200 121,949 56 114,888 00 
COMMONWEALTH TELEPHONE 11,200 428,400 00 401,408 00 
COMMSCOPE INC COM 12,500 84,283 03 98,750 00 
COMMUNITY FIRST BANKSHARES INC 4,800 130,814 00 127,008 00 
COMMUNITY HEALTH SYS INC NEW 55,800 1,404,298 00 1,748,922 00 
COMPUTER SCIENCES CORP COM 500 17,1&558 17,22500 
CONCORD COMMUNICATIONS INC 85,000 847,75000 764,15000 
CONCORD EFS INC COM 800 17,qpg pp 9,4" pp 
CONMED CORP COM 3,100 58,817 80 60,729 00 
CONNECTICUT BANCSHARES INC COM 3,700 133,197 58 142,285 00 
CONNETICS CORP COM 10,000 105,782 42 120,200 00 
CONSTELLATION BRANDS INC CL A 1,400 37,898 00 33,194 00 
CONVERIUM HLDGS CHF10 3,800 189,235 75 174,44131 
COOPER CAMERON CORP 400 19,237 54 19,928 00 
COOPER COS INC COM NEW 8,000 748,712 40 150,120 00 
COOPER COS INC COM NEW 47,200 1,071,204 00 1,180,944 00 
CORINTHIAN COLLEGES INC COM 5,200 793,700 00 198,872 00 
CORIXA CORP COM 13,600 91,904 80 88,904 00 
CORN PRODS INTL INC COM 3,900 708,919 00 117,507 00 
CORNERSTONE RLTY INCOME TR INC 6,300 57,980 00 50,148 00 
CORPORATE OFFICE PPTYS TR COM 4,300 80,814 00 60,329 00 
CORPORATE OFFICE PPTYS TR COM 15,000 205,488 50 210,450 00 
CORPORATE OFFICE PPTYS TR COM 14,700 203,737 84 206,241 00 
CORRECTIONS CORP AMER NEW COM 6,300 95,756 05 108,045 00 
CORUS BANKSHARES INC 3,400 152,00666 148,444 00 
COSTCO WHSL CORP NEW COM 800 33,354 01 22,448 00 
COVANCEINCCOM 75,200 1,487,9D4 00 1,849,16800 
COVENTRY HEALTH CARE INC COM 900 28,093 96 26,127 00 
COVENTRY HEALTH CARE INC COM 30,600 955,332 00 888,318 00 
CREDIT SUISSE GROUP CHF1 9,500 270,428 08 208,118 48 
CREDIT SUISSE GROUP CHF7 9,200 209,028 57 189,609 46 
CREE INC COM 5,300 117,781 90 86,655 00 
CRESCENT REAL ESTATE EQUITIES 24,000 408,332 00 399,360 00 
CRH ORD EURO 32 DUBLIN LIST 28,831 451,473 33 330,838 30 
CRH ORD EURO 32 DUBLIN LIST 23,900 473,041 13 294,897 78 
CROMPTON CORP COM 74,500 139,433 68 86,275 00 
CROWN CASTLE INTL CORP COM 142,100 1,192,846 06 532,875 00 
CROWN CORK 8 SEAL INC COM 11,900 68,874 72 94,60500 
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CSK AUTO CORP COM 70,400 865,345 93 774,400 00 
CTS CORP 10,800 69,53580 83,70000 
CUBIC CORP COM 3,200 85,897 61 58,978 00 
CULP INC 5,900 58,818 00 50,150 00 
CURAGEN CORP COM 10,700 81,597 97 49,755 00 
CURTISS WRIGHT CORP 2,200 127,781 48 140,40400 
CURTISS WRIGHT CORP 5,200 285,480 00 331,864 00 
CYBERONICS INC 4,800 87,952 07 88,320 00 
CYMER INC COM 300 9,71350 9,67600 
CYMER INC COM 37,900 855,12215 1,222,275 00 
D 3 K HEALTHCARE RES INC COM 6.700 138,220 80 88,674 70 
D R HORTON INC 100 1,97800 1,73500 
D R HORTON INC 85,200 1,768,752 00 1,478,220 00 
DAI NtPPON PRINTING CO Y50 41,000 527,882 85 453,63818 
DAISYTEK INTL CORP COM 8,000 95,707 24 83,440 00 
DANAHER CORP COM 1,100 71,72780 72,270 00 
DANONE EUR1 4,800 613,887 01 818,852 17 
DARDEN RESTAURANTS INC 850 13,584 37 13,292 50 
DAVE & BUSTERS INC 8,900 98,778 25 78,985 00 
DAVITA INC COM 1,400 31,998 99 34,538 00 
DEGUSSA AG NPV (ASD OD-AUG-02 8,400 247,888 55 210,877 54 
DELL COMPUTER CORP COM 7,200 197,049 95 192,528 00 
DELPHI FINL GROUP INC CL A COM 4,200 187,483 00 159,432 00 
DELPHI FINL GROUP INC CL A COM 13,000 518,700 00 493,480 00 
DELUXE CORP COM 1,800 88,118 43 67,380 00 
DENTSPLY INTL INC NEW COM 2,800 92,458 81 98,720 00 
DEUTSCHE TELEKOM AG NPV (REGD) 27,700 333,858 28 355,215 80 
DEVELOPERS DIVERSIFIED RLTY 27,000 599,818 70 593,730 00 
DEVELOPERS DIVERSIFIED RLTY 18,200 400,908 23 400,218 00 
DEXIANPV 29,000 377,99542 380,01768 
DIAGEO ORD 28 101/108P 80,600 810,442 58 875,888 10 
DIAGEO ORD 28 101/108P 88,100 755,047 76 740,030 78 
DIAGNOSTIC PRODS CORP COM 47,300 1,898,730 00 1,826,728 00 
DIAL CORP NEW COM 1,800 32,558 00 32,592 00 
DIGITAL INSIGHT CORP COM 4,200 40,259 52 38,498 00 
DIONEX CORP 3,900 104,480 00 115,713 00 
DIVERSA CORP COM 7,800 70,970 30 70,590 00 
DIXONS GROUP (NEW) ORD 44,100 131,859 28 102,94506 
DOCUCORP INTL INC COM 7,200 85,912 90 47,671 20 
DOLLAR GEN CORP COM 500 7.59599 5,97500 
DOLLAR THRIFTY AUTOMOTIVE 5,600 102,485 19 118,440 00 
DOLLAR TREE STORES INC 1,100 28,895 30 27,027 00 
DONAIDSON INC 400 14,128 00 14,400 00 
DONNELLEY R R 8 SONS CO COM 100 2,55500 2,17700 
DORAL FINANCIAL CORP 1,700 45,114 58 48,820 00 
DOUBLECLICK INC COM 18,800 92,057 96 95,088 00 
DOW JONES b CO INC COM 400 20,280 80 17,292 00 
DRESS BARN INC COM 5,200 83,078 00 89,180 00 
DREYERS GRAND ICE CREAM INC 800 54,581 80 56,768 00 
DRS TECHNOLOGIES INC COM 2,000 80,039 80 82,880 00 
DSP GROUP INC COM 3,600 58,101 81 58,952 00 
DUANE READE INC COM 5,000 84,133 00 85,000 00 
DUCOMMUN INC DEL COM 3,400 85,822 35 53,890 00 
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DUKE REALTY CORPORATION 24,000 603,600 00 610,800 00 
DUN & BRADSTREET CORP DEL NEW 600 20,702 12 20,694 00 
DUPONT PHOTOMASKS INC 2,600 59,260 74 60,450 00 
DUPONT PHOTOMASKS INC 19,500 474,29748 453,375 00 
DURA AUTOMOTIVE SYS INC COM 9,500 119,371 10 95,380 00 
EARTHLINK INC COM 33,600 197,132 84 183,120 00 
EAST JAPAN RAILWAY CO Y50000 136 811,982 04 675,014 78 
EAST WEST BANCORP INC COM 6,500 234,776 40 234,520 00 
EASTGROUP PPTYS INC COM 2,300 58,949 00 58,650 00 
EATON VANCE CORP NON VTG COM 1,600 57,082 50 45,200 00 
EATON VANCE CORP NON VTG COM 43,100 1,241,711 00 1,217,575 00 
EBAY INC COM 1,600 93,927 70 108,572 00 
ECHELON CORP OC COM 4,500 57,730 00 50,445 00 
ECHOSTAR COMMUNICATIONS CORP 25,600 732,359 68 569,856 00 
ECHOSTAR COMMUNICATIONS CORP 200 3,81300 4,45200 
ECOLAB INC COM 1,900 87,016 64 94,050 00 
EDO CORP 3,100 57,867 70 64,418 00 
EDUCATION MGMT CORP 100 4.05090 3,76000 
EDWARDS J D 8 CO COM 4,000 45,75619 45,120 00 
EDWARDS LIFE SCIENCES CORP COM 200 4,86400 5,09400 
EDWARDS LIFE SCIENCES CORP COM 21,300 524,406 00 542,511 00 
EFUNDS CORP COM 6,900 69,535 70 62,859 00 
EL PASO ELEC CO COM NEW 5,200 61,050 02 57,200 00 
ELECTRO SCIENTIFIC INDS INC 3,000 51,832 50 80,000 00 
ELECTRONIC ARTS 7,800 108,230 25 89,586 00 
EMCOR GROUP INC COM 1,800 98,712 48 95,418 00 
EMCOR GROUP INC COM 13,500 735,885 00 715,635 00 
EMPIRE DIST ELEC CO 3,200 57,039 99 58,240 00 
EMS TECHNOLOGIES INC COM 4,500 59,044 50 70,065 00 
EMULEX CORP NEW 200 2,43600 3.71000 
ENCANA CORP COM 14,600 410,208 28 450,808 98 
ENDESA SA EUR 1 2 (REGD) 77,000 1,509,364 09 900,962 37 
ENDESA SA EUR 1 2 (REGD) 16,800 189,436 79 196,573 61 
ENDO PHARMACEUTICALS HLDGS INC 9,800 85,250 89 75,450 20 
ENERGEN CORP 4,900 129,803 00 142,590 00 
ENERGIZER HLDGS INC COM 18,600 382,077 83 518,940 00 
ENERGIZER HLDGS INC COM 500 13,686 00 73,950 00 
ENGINEERED SUPPORT SYS INC 1,650 59,951 10 60,489 00 
ENI EUR1 92,450 1,126,51089 1,469,808 00 
ENI EUR1 46,400 630,679 77 737,686 22 
ENSCO INTL INC COM 1,500 39,471 14 44,17500 
ENTERCOM COMMUNICATIONS CORP 900 40,108 00 42,228 00 
ENTERTAINMENT PPTYS TR COM SH 5,900 134,174 00 138,768 00 
ENTRAVISION COMMUNICATIONS COR 30,500 386,101 20 304,390 00 
ENZO BIOCHEM INC 4,200 53,36400 58,80000 
EON LABS INC 2,500 57,572 50 47,275 00 
EPIX MED INC COM 104,000 585,520 00 751,920 00 
EQUIFAX INC COM 1,200 28,472 76 27,768 00 
EQUITY OFFICE PPTYS TR COM 88,000 2,217,869 40 2,148,280 00 
EQUITY OFFICE PPTYS TR COM 62,500 1,605,558 74 1,561,250 00 
EQUITY RESIDENTIAL SH 61,000 1,593,196 40 1,499,380 00 
EQUITY RESIDENTIAL SH 92,800 2,409,880 18 2,281,024 00 
ERESEARCH TECHNOLOGY INC 17,800 233,337 84 298.15000 
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ERSTE BK DER OSTERREICHISCHEN 4,000 239,600 98 269,276 04 
ESPEED INC 7,800 116,882 68 132,139 80 
ESS TECHNOLOGY INC COM 54,400 608,246 09 342,176 00 
ESSEX PPTY TR 18,500 939,843 02 940,725 00 
ESTERLINE TECHNOLOGIES CORP 6,700 124,955 00 718,389 00 
EXACT SCIENCES CORP COM 100,700 1,278,544 18 1,090,581 00 
EXEL ORD GBX27 777777 19,300 256,570 78 213,768 96 
EXPEDITORS INTL WASH INC COM 1,200 34,816 00 39,180 00 
EXPRESS SCRIPTS INC COM STK 600 30,597 84 28,824 00 
EXPRESSJET HOLDINGS INC CL A 15,500 159,132 30 158,875 00 
EXTREME NETWORKS INC COM 18,300 59,495 13 59,841 00 
F5 NETWORK INC COM 4,500 47,161 99 48,330 00 
FACTSET RESH SYS INC 4,600 716,070 58 130,042 00 
FAIR ISSAC 8 CO INC 300 11,407 00 12,810 00 
FAIRCHILD SEMICONDUCTOR INTL 700 10,647 98 7.49700 
FAMILY DLR STORES INC 8,400 206,180 73 199,744 00 
FAMILY DLR STORES INC 1,500 48,549 18 46,815 00 
FANNI E MAE 17,100 1,355,499 90 1,100,043 00 
FANNIE MAE 1,000 75,726 68 64,330 00 
FANUC CO Y50 10,500 489,367 89 464,523 49 
FASTENAL CO 900 30,683 75 33,651 00 
FBR ASSET INVT CORP 1,700 57,440 00 57,630 00 
FBR ASSET INVT CORP 9,200 310,960 00 311,880 00 
FEDERAL RLTY INVT TR SHS BEN 29,000 796,050 00 815,480 00 
FEDERATED INVS INC PA CL 8 3,800 175,794 50 86,406 00 
FEI COMPANY 3,900 67,938 60 59,631 00 
FEI COMPANY 19,900 348,687 80 304,271 00 
FELCOR LODGING TR INC COM 23,300 287,806 79 266,552 00 
FERRO CORP COM 2,400 82,508 00 58,632 00 
FIDELITY NATL INFORMATION 6,200 110,305 34 106,950 00 
FIFTH THIRD BANCORP 2,200 137,526 66 128,810 00 
FILENET CORP 4,600 58,775 70 56,120 00 
FINANCIAL FED CORP 2,600 66,438 84 65,338 00 
FINISH LINE INC CL A 70,700 94,875 94 172,885 00 
FINMECCANICA SPA EURO 22 353,700 291,157 48 195,646 78 
FIRST BANCORP PR COM 8,850 238,137 00 200,070 00 
FIRST CITIZENS BANCSHARES INC 1,200 126,212 07 115,920 00 
FIRST CMNTY BANCORP CALIF COM 2,500 78,052 00 82,327 50 
FIRST DATA CORP COM 17,800 705,268 80 630,298 00 
FIRST DATA CORP COM 4,700 177,821 97 168,427 00 
FIRST ESSEX BANCORP INC 1,500 56,613 90 50,100 00 
FIRST HEALTH GROUP CORP COM 900 21,798 50 21,915 00 
FIRST NIAGARA FINL GROUP INC 2,700 80,998 00 70,524 00 
FIRST REP BK SAN FRANCISCO 2,800 65,371 28 55,972 00 
FIRSTFED FINL CORP DEL COM 5,000 141,150 00 144,750 00 
FISERV INC COM 2,400 84,419 97 81,48000 
FISHER SCIENTIFIC INTL INC COM 900 24,978 50 27,072 00 
FLAGSTAR BANCORP INC COM 2,600 59,635 00 58,160 00 
FLEMING COS INC COM 13,300 104,543 36 87,381 00 
FUR SYS INC 2,800 123,998 00 138,840 00 
FUR SYS INC 33,900 1,286,505 00 1,654,320 00 
FLOWERS FOOD INC COM 7,600 167,491 72 148,276 00 
FMC TECHNOLOGIES INC COM 200 3.51800 4.08600 
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FOOTSTAR INC COM 5,700 60,787.94 39,872 00 
FOREST LABS INC CL A COM 1,200 98,933 44 117,884 00 
FORRESTER RESH INC COM 3,600 58,232 00 58,052 00 
FORTISNPV 37,000 950,79897 852,30704 
FOUNDRY NETWORKS INC COM 8,800 58,507 20 47,872 00 
FOX ENTMT GROUP INC CL A COM 1,100 26,702 89 28,523 00 
FRANCE TELECOM EUR4 12,400 234,738 51 217,049 50 
FREDDIE MAC CORP COM 20,700 1,355,022 00 1,222,335 00 
FREDDIE MAC CORP COM 1,800 117,519 00 108,290 00 
FREDS INC CL A 54,500 1,825,750 00 1,400,650 00 
FREEPORT MCMORAN COPPER B 2,800 37,833 94 43,828 00 
FREMONT GEN CORP COM 12,300 62,775 00 55,227 00 
FRESH DEL MONTE PRODUCE 20,400 553,880 00 385,764 00 
FRIEDMAN BILLINGS RAMSEY GROUP 70,800 117,387 00 101 .08800 
FRONTIER OIL CORP COM 6,700 88,494 20 105,042 00 
FTI CONSULTING INC COM 3,600 130,889 88 144,540 00 
FULLER H B CO COM 7,100 189,974 54 183,7480 
FULLER H B CO COM 19,100 514,745 00 494,308 00 
GABELLI ASSET MGMT INC CL A 8,100 188,058 72 183,244 00 
GALLAGHER ARTHUR J & CO 1,800 47,002 01 47,008 00 
GALYANS TRADING INC COM 5,800 58,346 88 56,000 00 
GAME STOP CORP 18,100 259,124 87 157,780 00 
GAP INC COM 600 9,21387 9,31200 
GARTNER INC 8,200 58,222 00 57,040,00 
GBC BANCORP CALIF 2,800 58,828 00 54,208 00 
GENE LOGIC INC 14,100 108,380 64 88,689 00 
GENENTECH INC 1,200 52,870 00 39,792 00 
GENERAL DYNAMICS CORP COM 200 18,148 27 15,874 00 
GENERAL ELEC CO COM 35,200 1,299,023 81 857,12040 
GENERAL GROWTH PPTYS INC 24,000 1,193,318 00 1,248,000 00 
GENERAL MLS INC COM 1,100 48,848 69 51,845 00 
GENESCO INC COM 3,100 58,448 02 57,753 00 
GENTEX CORP COM 1,500 40,854 82 47,460 00 
GENZYME CORP COM 200 6,51190 5,91400 
GEORGIA GULF CORP COM PAR 12,500 318,750 00 289,250 00 
GILEAD SCIENCES INC COM 3,800 120,014 94 122,400 00 
GILLETTE CO COM 1,700 55235 40 51,612 00 
GLAMIS GOLD LTD 59,300 628,850 09 872,482 00 
GLAXOSMITHKLINE ORD GBPO 25 78,700 1,827,774 86 1,510,253 83 
GLAXOSMITHKLINE ORD GBPO 25 22,300 473,082 97 427,937 18 
GLENBOROUGH RLTY TR INC 7,800 164,190 00 138,996 00 
GLOBAL IMAGING SYS INC COM 4,900 91,970 40 90,082 00 
GLOBAL IMAGING SYS INC COM 14,000 274,540 00 257,320 00 
GLOBAL INDS LTD COM 12,100 59,038 00 50,457 00 
GLOBAL PMTS INC COM 200 5,99650 6,40200 
GLOBAL PMTS INC COM 32,900 918,594 00 1,053,129 00 
GRACO INC COM 900 22,533 00 25,785 00 
GREAT ATLANTIC 6 PAC TEA INC 10,100 105,186 96 81,406 00 
GREAT LAKES CHEM CORP COM 9,000 258,444 00 214,920 00 
GREATER BAY BANCORP COM 38,300 664,061 82 827,627 00 
GREY WOLF INC COM 20,300 85,217 04 80,997 00 
GRIFFON CORP COM 9,200 107,274 00 125,304 00 
GRIFFON CORP COM 25,700 300,690 00 350,03400 
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GTECH HLDGS CORP COM 300 6.03500 8,358 00 
GTECH HLDGS CORP COM 29,200 559,180 00 813,512 00 
GUIDANT CORP COM 500 15,664 42 15,425 00 
GUITAR CTR INC COM 78,500 1,371,769 57 1,299,960 00 
GUITAR CTR INC COM 3,300 55,638 00 54,648 00 
HALLIBURTON CO COM 1,500 27,843 80 28,065 00 
HANCOCK HLDG CO 3,200 148,963 44 142,880 00 
HANDLEMAN CO DEL 8,700 90,562 00 93,150 00 
HARLAND JOHN H CO COM 5,100 129,257 64 712,863 00 
HARLAND JOHN H CO COM 23,600 591,342 10 522,268 00 
HARLEY DAVIDSON INC COM 3,200 171,023 64 147,840 00 
HARMAN INTL INDS INC NEW COM 700 36,144 92 41,650 00 
HARMAN INTL INDS INC NEW COM 26,700 1,373,181 00 1,588,650 00 
HARRAHS ENTMT INC COM 34,500 1,282,298 00 1,366,200 00 
HARRAHS ENTMT INC COM 2,200 98,785 84 87,120 00 
HARRIS CORP DEL COM 1,000 30,255 50 26,300 00 
HARTE-HANKS INC COM 2,000 38,347 01 37,340 00 
HARVEST NATURAL RESOURCES INC 28,400 178,682 17 183,180 00 
HAVERTY FURNITURE COS INC 4,500 57,981 00 82,550 00 
HAW PAR CORP LTD SGDt 2,330 4.96436 4.37924 
HAWAIIAN ELEC INDS INC COM 3,500 752,193 62 753,930 00 
HCA INC 700 29,483 83 29,050 00 
HEADWATERS INC COM 96,900 1,304,357 00 1,502,979 00 
HEALTH CARE REIT INC COM 17,400 494,160 00 470,670 00 
HEALTH MGMT ASSOC INC NEW CL A 2,600 47,812 73 46,540 00 
HEALTH NET INC 700 16,185 00 18,480 00 
HEALTHCARE REALM TRUST INC 5,900 184,873 52 172,575 00 
HEALTHTRONICS SURGICAL SVCS 4,700 61,752 00 37,651 70 
HECLA MNG CO COM 121,300 593,054 58 613,778 00 
HEINEKEN NV EUR2 24,875 1,057,138 59 971,062 29 
HELIX TECHNOLOGY CORP 5,600 59,654 00 62,720 00 
HELLENIC TELECOM ORGANIZATION 15,000 236,550 84 165,280 50 
HENNES & MAURIIZ AB SEKO 25'13 14,000 273,120 82 269,932 17 
HERSHEY FOODS CORP 800 54,080 75 53,952 00 
HIBBETT SPORTING GOODS INV 72,600 1,696,133 00 1,736,592 00 
HIBERNIA CORP CL A COM 19,500 407,940 00 375,570 00 
HILB ROGAL 8 HAMILTON CO 2,200 96,611 00 89,980 00 
HILTON HOTELS CORP COM 1,200 14,228 46 15,252 00 
HISPANIC BROADCASTING CORP COM 1,600 38,454 50 32,880 00 
HOLLYWOOD ENTMT CORP COM 9,300 137,497 50 140,430 00 
HOLLYWOOD ENTMT CORP COM 23,400 329,439 50 353,340 00 
HOME DEPOT INC COM 1,500 53,642 46 36,030 00 
HOME PPNS N Y INC COM 47,200 1,528,467 61 1,626,040 00 
HON INDS INC 200 5,38500 5,65600 
HON INDS INC 6,800 177,309 74 192,304 00 
HONEYWELL INTL INC COM 200 5.93700 4,80000 
HONG KONG & CHINA GAS HK $0 25 167,000 224,068 58 218,287 98 
HORIZON OFFSHORE COM 14,300 73,654 40 71,214 00 
HOSPITALITY PPTYS TR COM SHS 17,500 600,741 75 616,000 00 
HOST MARRIOTT CORP NEW COM 89,100 806,368 48 788,535 00 
HOT TOPIC INC 57,300 1,025,362 11 1,311,024 00 
HOUSEHOLD INTL INC COM 200 9,39352 5,56200 
HOUSTON EXPL CO 4,400 133,524 10 134,64000 
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HOVNANIAN ENTERPRISES INC CL A 2,300 88,098 42 72,910 00 
HOVNANIAN ENTERPRISES INC CL A 63,300 7,969,898 00 2,008,810 00 
HOYA CORP Y50 8,400 451,024 01 148,187 21 
HRPT PPTYS TR COM SBI 45,800 383,072 54 377,392 00 
HSBC HLDGS ORD USDO 50 (UK) 122,700 1,464,522 46 1,358,075 92 
HSBC HLDGS ORD USDO 50 (UK) 71,000 835,939 48 784,689 41 
HUDSON UTD BANCORP COM 500 14,087 00 15,550 00 
HUDSON UTD BANCORP COM 17,000 490.98000 528,700 00 
HUGHES SUPPLY INC COM 6,400 183,490 07 774,848 00 
HUGHES SUPPLY INC COM 13,400 389,317 94 388,088 00 
HUNT J B TRAMS SVCS INC 5,200 127,71080 152,380 00 
HUTCHINSON TECHNOLOGY INC COM 7,800 145,528 70 181,480 00 
HUTCHINSON TECHNOLOGY INC COM 25,300 397,463 00 523,710 00 
HYDRILCOCOM 26,100 887,59767 615,17700 
HYDRIL CO COM 4,100 111,725 00 86,637 00 
HYPERION SOLUTIONS CORP 6,100 737,537 80 756,587 00 
HYPERION SOLUTIONS CORP 19,800 534,554 41 508,288 00 
IBM CORP COM 3,800 369,970 82 279,000 00 
IDEC PHARMACEUTICALS CORP COM 400 19,422 40 13,288 00 
IDEXX LABS INC COM 8,800 252,422 44 282,510 00 
IDEXX LABS INC COM 19,300 561,437 00 834,005 00 
IDX SYS CORP COM 3,300 59,343 34 58,199 00 
IGEN INTERNATIONAL INC 25,200 848,880 00 1,079,820 00 
ILLINOIS TOOL WKS INC COM 700 44,378 00 45,402 00 
IMATION CORP COM 8,900 228,512 04 242,052 00 
IMATION CORP COM 15,200 513,040 80 533,218 00 
IMMUCOR INC 4,700 87,788 81 95,175 00 
IMPAC MTG HLDGS INC COM 10,000 112,027 28 115,000 00 
IMPAC MTG HLDGS INC COM 44,500 495,170 99 571,750 00 
INAMED CORP 1,800 44,481 00 58.52000 
INCYTE GENOMICS INC COM 15,500 88,282 08 70,880 00 
INFOCUS CORP COM 8,000 83,733 58 49,280 00 
ING GROEP N V CVA EURO 24 17,300 328,31817 293,015 57 
INGRAM MICRO INC CL A COM 600 8,24400 7,41000 
INSIGHT COMMN INC CL A COM 7,900 83,898 58 97,802 00 
INTEGRATED CIRCUIT SYS INC 1,300 23.87760 23,725 00 
INTEGRATED CIRCUIT SYS INC 14,400 258,545 00 282,800 00 
INTEL CORP 14,800 333,935 30 230,436 00 
INTER TEL INC COM 5,000 118,034 80 104,550 00 
INTER TEL INC COM 23,800 581,208 00 493,478 00 
INTERBREWNPV 19,200 5W.626 07 453,34080 
INTERCEPT INC COM 3,800 42,935 88 84,337 80 
INTERDIGITAL COMMUNICATIONS 8,000 79,187 43 118,480 00 
INTERGRAPH CORP 14,900 243,553 93 284,824 00 
INTERMUNE INC COM 4200 128,088 39 107,142 00 
INTERNATIONAL BANCSHARES CORP 2,000 78,822 44 78,900 00 
INTERNATIONAL GAME TECHNOLOGY 1,000 88,583 00 75,920 00 
INTERNATIONAL MULTIFOODS CORP 3,700 77,212 98 78,403 00 
INTERNATIONAL RECTIFIER CORP 200 5,41400 3.69200 
INTERNATIONAL RECTIFIER CORP 19,900 421,308 57 367,354 00 
INTERNATIONAL SPEEDWAY CORP CL 100 4,10200 3,72900 
INTERNET SEC SYS INC COM 3,100 48,818 00 56,823 00 
INTERPUBLIC GROUP COS INC COM 200 2,90276 2,81600 
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INTERSTATE BAKERIES CORP DEL 8,500 207,246 97 129,625 00 
INTERSTATE BAKERIES CORP DEL 12,900 314,115 00 196,725 00 
INTL FLAVORS 8 FRAGRANCES INC 1,200 38.242 06 42,120 00 
INTRADO INC COM 4,500 50,715 00 44,100 00 
INTUIT COM 17,600 719,993 56 825,792 00 
INTUIT COM 2,200 94,595 08 103,224 00 
INVACARE CORP 4,600 160,172 00 153,180 00 
INVESTMENT TECH GRP COM NEW 500 19,278 75 11,180 00 
INVESTORS FINANCIAL SVCS CP 1,300 40,454 64 35,607 00 
INVISION TECHNOLOGIES INC COM 19,700 551,12205 519,292 00 
IOMEGA CORP COM NEW 10,800 122,763 84 84,780 00 
IPC HOLDINGS LTD COM 25,500 769,590 00 804,270 00 
IRON MTN INC PA COM 1,200 33,998 50 39,612 00 
IRWIN FINL CORP 3,300 60,028 00 54,450 00 
ISIS PHARMACEUTICALS 9,700 63,92785 63,92300 
ITRON INC 2,600 59,872 80 49,842 00 
ITT EDL SVCS INC COM 8,700 179,508 70 204,885 00 
In INDS INC IND COM 400 28,114 20 24,276 00 
[VAX CORP 900 11,067 99 10,917 00 
J 8 J SNACK FOODS CORP 3,500 127,993 00 124,985 00 
J2 GLOBAL COMMUNICATIONS INC 4,500 77,403 98 85,68000 

" J2 GLOBAL COMMUNICATIONS INC 23,700 536,055 69 451,248 00 
JABIL CIRCUIT INC COM 1,100 19,742 65 19,712 00 
JACOBS ENGR GROUP INC COM 100 3,14900 3.56000 
JAKKS PAC INC 4,200 81,215 00 56,574 00 
JARDEN CORP 2,400 64,022 92 57,288 00 
JDA SOFTWARE GROUP INC 4,700 59,432 88 45,402 00 
JDN RLTY CORP COM 16,400 192,00012 179,580 00 
JEFFERIES GROUP INC NEW COM 2,300 98,733 40 96,531 00 
JEFFERIES GROUP INC NEW COM 29,800 1,308,518 00 1,250,706 00 
JM SMUCKER COMPANY 4,200 152,790 60 167,202 00 
JO-ANN STORES INC CL A 2,500 61,328 50 57,425 00 
JO-ANN STORES INC CL A 17,600 511,524 89 404,272 00 
JOHN NUVEEN CO CL A 10,400 234,000 00 263,640 00 
JOHNSON 8 JOHNSON COM 2,100 90,846 21 112,791 00 
JOHNSON 8 JOHNSON COM 6,100 345,87706 327,631 00 
JONES APPAREL GROUP INC COM 400 13,250 00 14,176 00 
JOY GLOBAL INC 4,600 59,669 00 51,796 00 
K SWISS INC CL A 2,400 60,849 60 52,104 00 
K V PHARMACEUTICAL CO CL A 46,800 923,992 56 1,085,760 00 
K V PHARMACEUTICAL CO CL A 3,500 66,202 28 81,200 00 
KANSAS CITY SOUTHERN COM NEW 7,900 119,42805 94,800 00 
KAO CORP Y50 28,000 623,764 71 614,645 69 
KAO CORP Y50 19,000 426,775 07 417,081 00 
KEITHLEY INSTRS INC COM 4,600 63,860 97 57,500 00 
KELLOGG CO COM 2.300 72,55861 78.821 00 
KELLWOOD CO 5,300 135,019 43 137,800 00 
KELLY SVCS INC CL A 5,600 131,893 00 738,376 00 
KELLY SVCS INC CL A 27,800 655,80200 686,93800 

" KENSEY HASH CORP 49,700 872,180 58 908,019 00 
KEY ENERGY SERVICES INC COM 6,300 51,392 00 56.511 00 
KEYENCE CORP Y50 2,400 452,699 67 417,628 74 
KILROY RLTY CORP COM 31,800 726,195 72 732,99000 
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KIMBERLY CLARK CORP COM 400 23,300 98 18,988 00 
KIMCO RLTY CORP COM 29,000 911,749 04 888,560 00 
KINDRED HEALTHCARE INC COM 3,400 92,210 40 61,713 40 
KINGFISHER ORD GBPO 1375 260,800 1,054,314 59 934,192 77 
KINGFISHER ORD GBP01375 88,000 373,240 03 308,054 37 
KLA TENCOR CORP 1,700 87,683 62 60,129 00 
KNIGHT TRADING GROUP INC COM 13,800 56,226 05 66,102 00 
KOGER EQUITY INC COM 3,800 65,732 00 59,280 00 
KOHLS CORP COM 1,900 123,694 30 106,30500 
KON KPN NV EUR024 188,100 901,86887 1,223,831 27 
KONINKLIJKE PHILIPS ELECTRONIC 20,902 689,768 53 386,307 13 
KONINKLIJKE PHILIPS ELECTRS NV 10,800 203,953 68 190,944 00 
KOS PHARMECEUTICALS INC COM 7,600 116,987 46 144,400 00 
KRAFT FOODS INC CL A 1,300 49,929 08 50,609 00 
KRISPY KREME DOUGHNUTS INC COM 1,600 59,832 99 54,032 00 
KRONOSINC 1,700 45,44068 82,88300 
KV PHARMACEUTICAL CO 53,400 1,041,300 00 1,268,250 00 
L-3 COMMUNICATIONS HLDGS INC 1,000 52,548 40 44,910 00 
LA QUINTA PPNS INC PAIRED CTF 43,500 279,471 74 191,400 00 
LA Z BOY INC 100 2,40300 2.39800 
LABONE INC NEW COM 52,500 1,017,229 67 930,30000 

" LABOR READY INC 12,900 87,974 02 82,818 00 
LABORATORY CORP AMER HLDGS 200 8,30675 4,64800 
LABRANCHE 8 CO INC COM 200 3.96000 5,32800 
LACLEDE GROUP INC COM 2,500 60,192 00 60,500 00 
LAGARDERE S C A EUR6 1(REG) 18,100 1,053,409 28 654,018 61 
LAMAR ADVERTISING CO CL A 200 6,35980 6.73000 
LANDAMERICA FINL GROUP INC 10,000 358,482 40 354,500 00 
LANDRYS RESTAURANTS INC 6,600 143,270 84 140,184 00 
LANDSTAR SYS INC COM 8,200 408,475 25 478,552 00 
LATTICE SEMICONDUCTOR CORP COM 9,400 59,048 92 82,438 00 
LAWSONSOFTWARE 12,100 54,35199 69,57500 
LEAPFROG ENTERPRISES INC CL A 24,000 485,901 46 603,600 00 
LEGG MASON INC 800 35,625 00 38,832 00 
LENDING TREE INC COM 5,500 73,727 83 70,840 00 
LENNAR CORP COM 100 5,15200 5,16000 
LENNOX INTL INC COM 17,800 266,624 40 223,390 00 
LEXAR MEDIA INC COM 148,200 587,135 40 929,214 00 
LEXMARK INTERNATIONAL INC COM 7,100 62,231 52 66,550 00 
LIBERTY CORP COM 3,100 111,192 14 120,280 00 
LIBERTY MEDIA CORP NEW COM SER 82,000 7,722,403 31 733,080 00 
LIBERTY PPTY TR SHS BEN INT 42,000 1,323,908 42 1,341,480 00 
LIBERTY PPTY TR SHS BEN INT 44,500 1,377,883 06 1,421,330 00 
LIFEPOINT HOSPS INC COM 100 2,97290 2,993 10 
LILLY ELI S CO COM 3,200 180,851 20 203,200 00 
LILLY ELI 8 CO COM 2,400 167,250 23 152,400 00 
LIMITED BRANDS INC 2,190 34,816 22 30,508 70 
LINCARE HLDGS INC COM 1,300 41,556 10 41,106 00 
LINCARE HLDGS INC COM 39,100 1,253,155 00 1,236,342 00 

" LINCOLN ELEC HLDGS INC COM 4,400 105,113 00 101,880 00 
LINDSAY MFG CO 2,300 55,275 90 49,220 00 
LINEAR TECHNOLOGY CORP COM 1,600 55,455 69 41,152 00 
LITHIA MTRS INC CL A 5,100 92,328 80 80,01900 
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LNR PPTY CORP COM 6,600 231,711 18 233,640 00 
LOBLAWCO 9,800 357,20248 331,93949 
LOCAL FINL CORP COM 4,000 59,15614 58,60000 
LOCKHEED MARTIN CORP COM 1,000 60,500 95 57,750 00 
LONE STAR STEAKHOUSE SALOON 8,600 171,078 00 168,324 00 
LONGS DRUG STORES CORP COM 4,400 109240 80 91,256 00 
LONGVIEW FIBRE CO 14,500 100,977 03 104,83500 
L'OREAL EURO 2 3,900 294,858 27 296,922 48 
LOUISIANA PAC CORP COM 20,700 156,06319 162,006 00 
LOWES COS INC COM 2,900 124,073 90 108,750 00 
LUBRIZOL CORP 6,500 181,961 65 198,250 00 
M/I SCHOTTENSTEIN HOMES INC 4,400 151,164 00 122,320 00 
M/I SCHOTTENSTEIN HOMES INC 10,600 384,088 50 294,680 00 
MACDERMIDINC 2,500 51,60000 57,12500 
MACERICH CO COM 10,500 320,040 00 322,875 00 
MACERICH CO COM 10,000 299,890 00 307,500 00 
MACERICH CO COM 70,600 2,098,093 43 2,770,950 00 
MACK CAII RLTY CORP COM 17,700 528,927 00 536,310 00 
MAF BANCORP INC 2,500 89,247 00 85,000 00 
MAGMA DESIGN AUTOMATION INC 34,000 317,399 60 325,720 00 
MAGNA ENTMT CORP SUB VTG 15,000 67,328 31 93,000 00 

" MAGNA INTI INC CL A 4,800 264,732 12 269,520 00 
MAN GROUP PLC ORD GBPO 10 25,300 412,569 32 381,279 27 
MANDALAY RESORT GROUP COM 100 3.10400 3,06100 
MANHATTAN ASSOCS INC COM 3,700 72,115 15 87,542 00 
MANPOWER INC WIS 1,600 52,564 00 51,040 00 
MANTECH INTERNATIONAL CORP 3200 76,210 60 87,024 00 
MANUGISTICS GROUP INC 14,600 58,015 33 35,040 00 
MARRIOTT INTL INC NEW CL A 200 8.00700 6,57400 
MARSH 8 MCLENNAN COS INC COM 3,100 158,761 85 143,251 00 
MASCO CORP COM 200 5.12400 4.21000 
MASSEY ENERGY CORP COM 5,700 47,406 90 55,404 00 
MATERIAL SCIENCES CORP 5,800 80,485 30 75,052 00 
MATRIXONE INC COM 12,300 59,011 92 52,890 00 
MATTEL INCCOM 2,100 38,94266 40,21500 
MATTHEWS INTL CORP PA CL A 2,400 58,185 00 53,594 40 
MAXIM INTEGRATED PRODS INC COM 1,900 65,539 52 62,776 00 
MAXIMUS INC COM 4,900 105,338 00 127,890 00 
MAXTOR CORP COM NEW 29,600 121,311 20 149,776 00 
MAYTAG CORP COM 500 13,294 38 14,250 00 
MBNA CORP COM 5,350 108,817 50 101,757 00 
MCCORMICK 8 CO NON VOTING 1,800 39,309 75 41,760 00 
MCDATA CORP CL A 8,000 75,437 56 56,800 00 
MCGRAW HILL COS INC COM 1,300 78,839 66 78,572 00 
MCKESSON CORP COM 300 11,129 50 8,10900 
MEDAREX INC 23,400 101,140 50 92,430 00 
MEDIASET EURO 52 40,200 301,678 93 306,269 49 
MEDICIS PHARMACEUTICAL CORP 100 5.30750 4,96700 
MEDICIS PHARMACEUTICAL CORP 14,000 622,300 00 695,38000 

" MEDIMMUNE INC COM 600 19,220 00 16,302 00 
MEDQUIST INC COM 2,200 59,323 00 44,572 00 
MEDTRONIC INC COM 1,200 57,856 00 54,720 00 
MEMBERWORKS INC 34,800 598,063 21 625.70400 
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MENTOR CORP MINN COM 3,500 714,371 52 734,750 00 
MENTOR CORP MINN COM 74,100 466,146 00 542,850 00 
MENTOR GRAPHICS CORP COM 12,800 87,60-417 100,608 00 
MERCK 8 CO INC COM 3,100 182,628 00 175,491 00 
MERCURY COMPUTER SYS INC COM 2,900 78,118 80 88,508 00 
MERCURY INTERACTIVE CORP 1,000 23,03025 29,65000 
MERCURY INTERACTIVE CORP 65,500 1,593,413 80 1,942,075 00 
MEREDITH CORP COM 200 8,00200 8,222 00 
MERISTAR HOSPITALITY CORP COM 15,600 174,669 04 102,960 00 
MERIT MED SYS INC COM 3,400 58,645 00 67,728 00 
METHODE ELECTRS INC CL A COM 9,300 83,292 82 102,021 00 
METRIS COS INC 27,200 66,346 24 67,184 00 
METRO ONE TELECOMMUNICATIONS 5,000 60,897 91 32,250 00 
METRO-GOLDWYN MAYER INC NEW 24,800 499,324 59 322,400 00 
MFA MTG INVTS INC 17,700 163,194 00 148,680 00 
MGM MIRAGE 100 3,90250 3,29700 
MICHAELS STORES INC COM 1,800 64,688 99 56,340 00 
MICREL INC 114,900 953.675 70 1,031,802 00 
MICROCHIP TECHNOLOGY INC COM 3,250 80,823 39 79,462 50 
MICRON TECHNOLOGY INC COM 300 6,40250 2,92200 
MICROS SYS INC COM 2,600 63,435 01 58,292 00 
MICROSOFT CORP COM 11,300 730,151 63 584,210 00 
MID AMER APT CMNTYS INC COM 3,000 75,579 00 73,350 00 
MID ATLANTIC MED SVGS INC COM 2,100 71,667 92 68,040 00 
MID ATLANTIC MED SVCS INC COM 10,700 386.377 00 346,680 00 
MILLER HOLDINGS IN NPV 36 293,073 59 259,071 39 
MILLENIUM CHEMICALS INC 14,400 177,397 40 137,088 00 
MILLENNIUM PHARMACEUTICALS INC 293 6,99039 2,32642 
MILLIPORE CORP COM 100 3.54029 3,40000 
MIM CORP COM 5,700 61,272 70 33,060 00 
MINE SAFETY APPLIANCES CO 2,300 67,59010 74,175 00 
MOHAWK INDS INC COM 600 32,091 00 34,17000 
MOLECULAR DEVICES CORP 3,900 48,719 00 64,233 00 
MOLEX INC COM 7,900 53,602 95 43,778 00 
MOLSON INC CL A NON VTG 21,400 472,901 98 453,114 32 
MONDAVI ROBERT CORP CL A 3,200 100.85106 99,200 00 
MOODYS CORP COM 2,500 104,261 31 103,225 00 
MOOG INC CL A 1,900 80,344 00 58,976 00 
MOOG INC CL A 5,300 158,825 57 164,512 00 
MOTHERS WKINC 1,500 59,28800 52.84500 
MOTOROLA INC COM 3,300 47,823 45 28,545 00 
MOVIE GALLERY INC COM 4,200 59,678 12 54,600 00 
MOVIE GALLERY INC COM 20,800 288,704 00 270,400 00 
MOVIE GALLERY INC COM 35,000 485,800 00 455,000 00 
MPS GROUP INC 20,500 109,275 04 113,570 00 
MSC SOFTWARE CORP COM 11,400 92,645 97 88,008 00 
MURPHY OIL CORP COM 1,200 48,557 50 51,420 00 
MYLAN LASS INC PA COM 1,500 46,339 50 52,350 00 
NABORS INDUSTRIES LTD SHS 3,100 98,700 89 109,337 00 
HASH FINCH CO COM 9,600 92,133 14 74,208 00 
NATIONAL HEALTH INVS INC COM 8,600 128,094 22 738,288 00 
NATIONAL HEALTH INVS INC COM 7,800 117,007 02 125,424 00 
NATIONAL SEMICONDUCTOR CORP 400 9,03828 6,004 00 



DESCRIPTION SHARES COST MARKET 

18- 

THE ANNIE E CASEY FOUNDATION - EIN 52-1951681 
PART II - BALANCE SHEET INVESTMENTS, LINE tOb 
12-31-02 

CORPORATE STOCK 

NATIONAL-OILWELL INC 200 4,42600 4,36800 
NATIONAL-OILWELL INC 10,200 188,565 36 222,768 00 
NATIONWIDE HEALTH PPTYS INC 7,700 113,303 16 108,003 00 
NAUTICA ENTERPRISES INC COM 5,200 60,62640 57,772 00 
NCO GROUP INC 3,800 65,398 00 60,610 00 
NDCHEALTH CORP COM 50,300 1,027,126 00 1,000,970 00 
NEOPHARM INC COM 5,300 53,561 78 53,742 00 
NESTLE SA CHF1 1,900 425,853 77 402,618 07 
NETBANK INC COM 63,900 715,426 20 618,552 00 
NETIQ CORP COM 68,500 1,122,341 71 845,975 00 
NETIQ CORP COM 10,400 154,537 40 128,440 00 
NETWORK APPLIANCE INC COM 600 7.55812 6.00000 
NETWORKS ASSOCIATES INC 2,100 26,232 00 33,789 00 
NEW CENTY FINL CORP COM 3,100 55,902 30 78,709 00 
NEW JERSEY RES CORP 1,800 58,228 00 56,862 00 
NEW JERSEY RES CORP 8,200 256,250 00 259,038 00 
NEW YORK CMNTY BANCORP INC 1,200 34,504 70 34,656 00 
NEW YORK TIMES CO CL A 1,100 51,614 43 50,303 00 
NEWELL RUBBERMAID INC 600 19,072 48 18,198 00 
NEWFIELD EXPL CO COM 100 3.73450 3,60500 
NEWFIELD EXPL CO COM 13,000 438,629 47 468,650 00 
NEWMONT MINING CORP HOLDING CO 1,800 43,248 46 52,254 00 
NEWPORT CORP COM 4,700 48,344 20 59,032 00 
NEWS CORPORATION NPV 51,000 327,516 86 329,683 79 
NEXTEL COMMUNICATIONS INC CL A 3,100 39,332 94 35,805 00 
NEXTEL PARTNERS 8,200 57,588 60 49,774 00 
NIKE INC CL B COM 300 15,147 79 13,341 00 
NIKKO CORDIAL CORP Y50 160,000 7,325,128 95 539,310 72 
NINTENDO CO 3,800 455,782 24 355,119 26 
NIPPON STEEL 273,000 330,210 12 319,769 12 
NIPPON TEL 8 TEL CORP Y50000 140 540,292 41 508,468 89 
NISSAN MOTOR CO Y50 124,000 621,568 76 967,590 85 
NOBLE CORP 3,200 98,32164 112,48000 
NOBLE ENERGY INC 300 11,060 67 11,265 00 
NOKIA (AB) OY EURO 06 73,500 998,575 71 1,168,533 14 
NOKIA CORP SPON ADR COM 28,100 408,931 67 435,550 00 
NORTEK HLDGS INC 3,100 136,974 16 141,825 00 
NORTHERN TR CORP COM 300 18,223 50 10,515 00 
NORTHFORK BANCORPORATION INC 1,600 61,607 56 53,984 00 
NORTHWEST NAT GAS CO COM 14,300 401,115 00 386,958 00 
NORTHWESTERN CORP COM 13,700 105,681 80 66,548 00 
NOVARTIS AG CHFO 50 (REGD) 40,200 1,466,862 79 1,466,760 69 
NOVARTIS AG CHFO 50 (REGD) 13,139 484,804 28 479,397 23 
NOVASTAR FINL INC COM 3,200 87,913 00 99,296 00 
NOVELL INC 46,900 118,035 66 158,646 00 
NOVELLUS SYS INC 80D 30,121 68 22,464 00 
NOVO-NORDISK AS DKK2 26,600 783,651 40 768,492 88 
Nn DOCOMO INC NPV 200 733,155 50 369,090 77 
NU SKIN ENTERPRISES INC CL A 16,600 207,064 00 198,702 00 
NUI CORP NEW COM 3,400 43,414 47 58,684 00 
NVR INC 200 53,756 00 65,300 00 
OAKLEY INC COM 5,700 74,560 00 58,539 00 
OCEAN ENERGY INC TEX COM 1,200 22,907 49 23,96400 
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OCEANEERING INTL INC COM 2,500 61,462 00 67,850 00 
OCEANEERING INTL INC COM 18,300 481,575 87 452,742 00 
OCULAR SCIENCES INC COM 3,500 80,842 00 54,320 00 
ODYSEY HEALTHCARE INC COM 42,800 1,303,388 04 1,478,220 00 
ODYSSEY RE HLDGS CORP COM 5,800 100,108 00 102,660 00 
OFFICEMAX INC 26,100 112,369 80 130,500 00 
OHIO CAS CORP 4,500 75,402 97 58,275 00 
OJI PAPER CO JPY50 75,000 297,842 42 322,322 42 
OMNICARE INC COM 600 14,526 25 14,298 00 
OMNICOM GROUP INC USD015 COM 500 35,309 40 32,300 00 
ONEOK INC NEW COM 21,600 476,462 60 414,720 00 
ONEOK INC NEW COM 51,400 994,076 00 986,880 00 
OPEN TEXT CORP COM 21,600 538,281 28 495,720 00 
ORACLE CORPORATION COM 6,300 88,869 63 68,040 0p 
OSHKOSH TRUCK CORP CL B 3,800 213,282 88 233,700 00 
OSHKOSH TRUCK CORP CL B 9,200 511,075 89 565,800 00 
OUTBACK STEAKHOUSE INC COM 400 12,870 66 13,716 00 
OVERLAND STORAGE INC 4,100 41,126 98 59,782 10 
OVERSEAS CHINESE BANKING CORP 69,350 481,969 33 385,833 09 
OVERSEAS PARTNERS LTD 5,025,310 14,898,824 94 54,675,372 80 
OVERSEAS SHIPHOLDING GRP INC 3,200 55,882 00 57,28000 

" OVERTURE SVCS INC COM 4,500 91,818 41 122,895 00 
OVERTURE SVCS INC COM 18,600 441,553 41 507,966 00 
OWENS & MINOR INC NEW 12,100 174,880 00 198,682 00 
OWENS ILL INC NEW 21,900 253,625 72 319,302 00 
OXFORD HEALTH PLANS INC COM 2,700 103,358 50 98,415 00 
PACIFIC CAP BANCORP NEW COM 6,100 163,068 00 155,245 00 
PACIFIC NORTHWEST BANCORP COM 2,100 63,141 00 52,500 00 
PACIFICARE HEALTH SYS INC DEL 6,800 159,331 22 191,080 00 
PAN PAC RETAIL PPTYS INC COM 14,000 501,842 60 571,420 00 
PAN PAC RETAIL PPTYS INC COM 900 32,670 18 32,877 00 
PAPA JOHNS INTL INC COM 2,200 66,374 00 61,336 00 
PAREXEL INTL CORP 7,000 69,957 61 76,930 00 
PARK ELECTROCHEMICAL CORP COM 3,700 66,154 00 59,520 00 
PARKWAY PPTYS INV 9,900 324,233 87 347,292 00 
PARTY CITY CORP 5,000 55,101 00 60,000 00 
PATHMARK STORES INC NEW COM 20,200 170,74108 102,414 00 
PATINA OIL 8 GAS CORP 2,600 85,568 78 82,290 00 
PATINA OIL S GAS CORP 19,000 533,353 44 601,350 00 
PATTERSON DENTAL CO COM 1,900 77,612 00 83,106 00 
PATTERSON UTI ENERGY INC COM 2,200 56,74080 66,37400 
PAXARCORP 5,500 87,55700 81,12500 
PAXAR CORP 18,700 298,265 00 275,825 00 
PAYCHEX INC COM 500 17,517 50 13,950 00 
PAYLESS SHOESOURCE INC COM 1,100 58,045 64 56,617 00 
PDF SOLUTIONS INC COM 75,600 645,879 63 523,908 00 
PEDIATRIX MED GROUP COM 47,200 7,649,421 00 1,890,832 00 
PEDIATRIX MED GROUP COM 43,100 1,447,729 00 1,726,586 00 
PEGASUS SOLUTIONS INC COM 7,300 109,214 57 73,21900 

" PEP BOYS MANNY MOE 8 JACK COM 32,500 462,482 60 377,000 00 
PEPSI BOTTLING GROUP INC COM 4,100 99,006 94 105,370 00 
PEPSICO INC COM 15,900 786,803 62 671,298 00 
PEPSICO INC COM 4,900 230,043 04 206,87800 



DESCRIPTION SHARES COST MARKET 

-20- 

THE ANNIE E CASEY FOUNDATION - EIN 52-1951681 
PART II - BALANCE SHEET INVESTMENTS, LINE 10b 
1231-02 

CORPORATE STOCK 

PERFORMANCE FOOD GROUP CO 400 13,748 80 13,583 60 
pERICOM SEMICONDUCTOR CORP 6,300 56,893 02 52,353 00 
PERRIGO CO COM 7,100 75,982 80 86,285 00 
PERRIGO CO COM 45,400 485,416 80 551,610 00 
PETRO-CANADA COM 4,800 109,547 88 748,606 15 
PETSMART INC 5,900 93,037 79 101,067 00 
PETSMARTINC 32,700 553,48740 560,15100 
PF CHANGS CHINA BISTRO INC COM 18,700 582,140 65 678,810 00 
PFF BANCORP INC COM 5,400 165,047 60 168,750 00 
PFIZER INC COM STK USDO 05 15,300 583,168 82 467,721 00 
PFIZER INC COM STK USDO 05 14,900 566,23006 455,493 00 
PHARMACEUTICAL PROD DEV INC 300 8.87816 8,78100 
PHARMACEUTICAL PROD DEV INC 64,300 1,432,604 00 1,882,061 00 
PHARMACEUTICAL RES INC 2,000 52,014 00 59,600 00 
PHARMACIA CORP COM 3,500 138,304 53 746,300 00 
PHILADELPHIA CONS HLDG CORP CO 44,200 1,600,924 00 7,564,680 00 
PHILLIPS VAN HEUSEN CORP COM 9,000 713,626 60 104,040 00 
PIER 1 IMPORTS INC COM 900 16,229 00 17,037 00 
PINNACLE SYS INC COM 8,500 61,255 00 88,465 00 
PIONEER NAT RES CO 800 18,496 00 20,200 00 
PIONEER STANDARD ELECTRS INC 32,200 275,806 98 295,596 00 
PITNEY BOWES INC COM 1,100 43,920 50 35,926 00 
PITTSTON CO BRINKS GROUP COM 26,700 501,329 88 493,416 00 
PIXAR COM 100 6,00450 5,29900 
PLACER DOME INC 30,000 311,834 00 345,000 00 
PLANAR SYS INC 3,800 68,340 59 78,394 00 
PLANTRONICS INC 3,800 68,913 00 57,494 00 
PLAYTEX PRODS INC 38,600 418,688 74 381,368 00 
PLEXUS CORP 10,000 707,15398 87,80000 
PNM RES INC 8,700 191,985 00 207,234 00 
PNM RES INC 38,900 858,912 00 926,598 00 
POGO PRODUCING CO COM 300 9,43810 11,175 00 
POLARIS INDS PARTNERS INC COM 900 58,987 50 52,740 00 
POLYONE CORP COM 18,000 106,357 66 70,560 00 
POPE 8 TALBOT INC 4,200 55,642 98 59,892 00 
PORT FINL CORP 2,300 88,432 60 102,626 00 
PORTFOLIO RECOVERY ASSOCSINC 25,800 482,55600 470,87580 
POTLATCH CORP COM 4,400 136,134 00 105,072 00 
POWER-ONE INC COM 9,900 41,722 12 56,133 00 
PRE PAID LEGAL SVCS INC COM 4,200 112,298 80 110,040 00 
PRENTISS PPNS TR SH BEN INT 2,300 67,232 00 65,044 00 
PRENTISS PPNSTR SH BEN INT 38,300 1,051,770 41 1 .083.124 00 
PRENTISS PPTYS TR SH BEN INT 18,500 499,736 79 523,180 00 
PRG SCHULTZ INTL INC 92,000 1,154,881 00 878,800 00 
PRG SCHULTZ INTL INC 6,600 80,701 14 58,74000 
PRICE COMMUNICATIONS CORP NEW 7,200 82,996 96 99,576 00 
PRICE T ROWS GROUP INC COM 200 5,89340 5,45600 
PRICELINE COM INC COM 27,000 59,672 70 43,200 00 
PRIME HOSPITALITY CORP COM 8,000 71,404 70 65,200 00 
PRIORITY HEALTHCARE CORP B 2,600 64,988 79 60,320 00 
PROCTER 8 GAMBLE CO COM 1,600 129,786 91 137,504 00 
PROGRESS SOFTWARE CORP 5,200 72,640 00 67,340 00 
PROGRESS SOFTWARE CORP 20,400 285,600 00 264,18000 
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PROGRESSIVE CORP OHIO COM 1,100 58,715 74 54,593 00 
PROLOGIS INT 50,600 1,251,961 70 1,272,590 00 
PROLOGIS INT 66.700 1,673,106 86 1,662,415 00 
PROTECTIVE LIFE CORP COM 22,800 742,410 00 821,952 00 
PROTEIN DESIGN LABS INC 75,300 135,056 37 130,050 00 
PROVIDENT BANKSHARES CORP 4,600 102,878 40 106,310 60 
PROVIDENT FINL GROUP INC COM 600 15,551 44 15,618 00 
PRUDENTIAL PLC GBPO 05 31,500 252,547 47 222,825 02 
PS BUSINESS PKS INC CALIF 2,400 82,165 95 76,320 00 
PS BUSINESS PKS INC CALIF 13,700 415,667 33 435,660 00 
PSS WORLD MED INC 78,900 135,764 40 129,276 00 
PTEK HLDGS INC COM 15,800 85,560 75 69,520 00 
PUBLIC STORAGE INC COM 48,500 1,516,721 20 1,567,035 00 
PULITZER INC COM 8,300 281,984 08 283,185 00 
QLOGIC CORP COM 1,700 46,736 30 58,687 00 
QUALCOMMINC 11,800 494,97529 429,40200 
QUALCOMMINC 1,100 41,25084 40,02900 
QUANEXCORP 2,700 84,96900 70,35000 
QUANEX CORP 17,400 704,700 00 582,900 00 
QUEST DIAGNOSTICS INC COM 200 11,609 00 11,380 00 
QUINTILES TRANSNATIONAL CORP 38,000 381,140 00 459,800 00 
R 8 G FINANCIAL 8,200 192,122 88 190,650 00 
R 8 G FINANCIAL 34,400 871,152 00 799,800 00 
RACING CHAMPIONS ERTL CORP 3,900 67,485 39 53,235 00 
RACING CHAMPIONS ERTLCORP 32,100 457,94238 438,16500 
RADIO ONE INC CL D NON VTG 400 6.44300 5,77200 
RADIO SHACK CORP COM 700 17,339 03 13,118 00 
RALCORP HLDGS INC NEW COM 5,500 130,984 60 138,270 00 
RAMCO-GERSHENSON PPTYS TR COM 4,500 90,516 80 88,875 00 
RARE HOSPITALITY INTL INC COM 2,200 57,181 99 60,784 00 
RAS 0 6000EUR 11,300 144,928 87 137,555 35 
RAYMOND JAMES FINL INC COM 41,100 1,159.020 00 1,215,738 00 
RECKSON ASSOC REALTY CORP COM 20,000 411,214 00 421,000 00 
RECKSON ASSOC REALTY CORP COM 15,400 312,843 82 324,170 00 
REDWOOD TR INC COM 6,300 185,94910 174,510 00 
REEBOK INTL LTD COM 10,700 262,722 45 314,580 00 
REGAL BELOIT CORP 3,000 58,406 00 62,100 00 
REGENCY CTRS CORP COM 16,000 497,547 20 518,400 00 
REGENCY CTRS CORP COM 28,200 874,200 84 913,680 00 
REHABCARE GROUP INC COM 2,500 55,387 75 47,700 00 
RELIANCE STL 8 ALUM CO 4,100 98,530 95 85,444 00 
REMINGTON OIL 8 GAS CORP COM 7,100 102,899 00 116,511 00 
RENAL CARE GROUP INC COM 300 9,63100 9,49200 
RENT A CTR INC NEW COM 1,200 59,902 79 59,940 00 
RENTOKIL INITIAL ORD1P 148,000 575,804 70 524,183 44 
REPUBLIC BANCORP INC COM 9,460 116,485 00 117,34120 
REPUBLIC SVCS INC COM 51,300 1,056,780 00 1,076,274 00 
RESMEDINC 28,300 825,06096 803,99100 
RESMEDINC 2,000 60,90240 61,14000 
RESPIRONICS INC COM 3,700 125,210 00 112,594 70 
RESPIRONICS INC COM 17,200 582,908 00 523,413 20 
REYNOLDS 8 REYNOLDS CO CL A 900 21,813 00 22,923 00 
RFS HOTEL INVS INC COM 8,200 97,808 28 89,05200 
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RIGHT MGMT CONSULTANS INC COM 32,100 455,509 88 425,325 00 
RITA MED SYS INC DEL COM 106,000 696,420 00 535,300 00 
RLI CORP 22,600 580,778 30 630,54000 
ROADWAY CORPORATION 3,600 713,314 34 132,516 00 
ROADWAY CORPORATION 11,200 419,931 52 472,272 00 
ROBERT HALF INTL INC COM 4,200 88,014 65 67,662 00 
ROCK-TENN CO CL A 3,600 58,678 00 48,528 00 
ROCKWELL COLLINS INC COM 400 8,48806 9,304 00 
ROGERS CORP 4,300 112,63010 95,675 00 
ROHM CO Y50 1,300 204,034 75 165,526 28 
ROLLINS INC 2,300 53,211 65 58,535 00 
ROSLYN BANCORP INC COM 37,500 802,926 84 676,125 00 
ROSS STORES INC COM 1,300 51,314 56 55,107 00 
ROUSE CO COM 500 15,201 00 15,850 00 
ROUSE CO COM 44,000 1,322,353 90 1,394,800 00 
ROUSE CO COM 27,000 811,080 30 855,900 00 
ROWAN COS INC COM 1,700 33,414 80 38,590 00 
ROYAL BANK OF SCOTLAND GRP ORD 26,300 842,732 12 630,024 71 
ROYAL BANK OF SCOTLAND GRP ORD 25,344 640,897 65 607,123 43 
ROYAL DUTCH PETE CO EUR 56 26,200 1,314,24412 1,153,385 05 
ROYAL DUTCH PETE CO EUR 58 11 .300 498,822 61 497,452 33 
ROYAL GOLD INC 2,700 48,664 53 67,286 70 
RPM INTERNATIONAL INC 11,800 173,809 28 180,304 00 
RSA SEC INC COM 13,600 32,381 00 81,464 00 
RTI INTL METALS INC COM 8,800 90,502 13 88,880 00 
RUBY TUESDAY INC 200 3,84700 3,45800 
RUDDICK CORP COM 6,400 107,160 00 87,676 00 
RUDOLPH TECHNOLOGIES INC COM 50,900 669,328 31 975,244 00 
RUSS BERRIE 8 CO INC COM 1,700 57,145 00 57,426 00 
RYANS FAMILY STEAK HOUSES INC 5,300 60,623 44 60,155 00 
RYANS FAMILY STEAK HOUSES INC 25,200 300,384 00 286,020 00 
RYLAND GROUP INC 9,700 411,457 68 323,495 00 
$1 CORP COM 74,100 66,340 83 62,886 00 
SABRE GROUP HLDGS INC CL A 19,500 810,630 60 353,145 00 
SAFENET INC COM 51,400 895,865 00 1,302,990 00 
SAFEWAY INC NEW COM 100 3,07585 2,33600 
SALTON INC COM 7,200 61,732 98 69,264 00 
SANDISK CORP 9,600 181,604 48 194,880 00 
SANDVIK AB SEK6 8,400 199,973 43 187,506 46 
SANMINA-SCI CORP 136,300 581,885 92 611,987 00 
SANOFI-SYNTHELABO EUR2 7,100 450,472 23 434,005 61 
SAP AG ORD NPV 4,800 254,437 15 376,272 88 
SARA LEE CORP 4,200 90,779 32 94,542 00 
SCANSOFT INC COM 21,200 102,200 32 110,240 00 
SCANSOURCE INC COM 1,900 114,123 02 93,670 00 
SCHEIN HENRY INC COM 1,300 61,689 80 58,500 00 
SCHERING PLOUGH CORP COM 3,000 98,045 18 66,600 00 
SCHLUMBERGER LTD COM 4,700 202,449 79 197,823 00 
SCHNEIDER ELECTRIC EURB 6,600 326,094 90 312,295 14 
SCHOLASTIC CORP COM 200 8,207 50 7,190 00 
SCHULMAN A INC COM 8,700 170,386 08 161,907 00 
SCHULMAN A INC COM 22,100 346,345 78 411,281 00 
SCHWAB CHARLES CORP NEW COM 60,400 865,990 20 655,340 00 
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SCHWAB CHARLES CORP NEW COM 1,900 30,410 80 20,615 00 
SCIOS INC 5,900 164,942 84 192,222 00 
SCOTTS CO CL A 19,500 850,235 00 958,280 00 
SCP POOL CORP 6,800 187,766 90 198,560 00 
SCRIPPS CO EW CL A 600 45,223 50 48,170 00 
SEACOAST FINL SVCS CORP COM 3,700 81,527 00 74,040 70 
SEACOR SMIT INC COM 29,500 1,196,10643 1,312,750 00 
SEI INVESTMENT CO COM 300 11,032 10 8,15400 
SELECTIVE INS GROUP INC COM 4,100 97,708 90 103,238 00 
SENIOR HSG PPTYS TR SH BEN INT 15,000 184,290 00 159,750 00 
SENIOR HSG PPTYS TR SH BEN INT 18,000 201,134 30 190,980 00 
SENSIENT TECHNOLOGIES CORP COM 2,600 65,629 20 58,422 00 
SEPRACOR INC 6,400 57,254 40 61,888 00 
SERENA SOFTWARE INC COM 79,500 1,297,705 28 1,255,305 00 
SERENA SOFTWARE INC COM 4,000 60,813 00 63,160 00 
SEROLOGICALS CORP COM 12,600 145,476 24 138,800 00 
SEROLOGICALSCORP COM 33,100 398,20700 364,10000 
SEROLOGICALS CORP COM 42,700 440,220 84 469,700 00 
SERVICE CORP INTL COM 16,400 80,908 00 54,448 00 
SHARPER IMAGE CORP 2,500 45,050 00 43,575 00 
SHELL TRANS 8 TRDG ORD 25P REG 61,800 402,380 59 406.92154 

" SHIN-ETSU CHEMICALS CO Y50 7,100 287,125 14 232,737 86 
SHOE CARNIVAL INC 6,200 108,713 66 86,868 20 
SHOPKO STORES INC COM 18,000 256,772 42 224,100 00 
SHOPPERS DRUG MART COM 144A 12,000 179,617 34 186,327 38 
SICOR INC COM 38,400 624,000 00 608,640 00 
SIEMENS AG NPV REG 7,800 487,902 23 331,505 48 
SIERRA HEALTH SVCS INC COM 3,500 66,837 24 42,035 00 
SIERRA HEALTH SVCS INC COM 27,600 512,16515 331,476 00 
SIERRA PAC RES NEW COM 14,900 100,050 24 96,850 00 
SIGMA ALDRICH CORP 500 24,186 35 24,350 00 
SILGAN HLDGS INC COM 18,400 581,624 00 454,112 00 
SILICON IMAGE INC COM 13,700 53,93416 82,200 00 
SILICON STORAGE TECHNOLOGY INC 228,700 1,090,164 82 915,868 00 
SILICON STORAGE TECHNOLOGY INC 26,300 123,589 91 106,252 00 
SIMON PPTY GROUP INC NEW COM 51,000 1,722,723 98 1,737,570 00 
SIMON PPTY GROUP INC NEW COM 94,500 3,228,058 54 3,219,615 00 
SIMPSON MFG INC 2,700 89,584 88 88,830 00 
SINCIAIR BROADCAST GRP INC CLA 10,800 136,139 20 125,604 00 
SINCLAIR BROADCAST GRP INC CLA 136,000 1,717,880 00 1,581,680 00 
SINGAPORE PRESS HLDGS SGD1 26,000 323,745 69 272,816 37 
SIX CONTINENTS PLC ORD 28P 39,000 350,984 67 315,186 22 
SKANDINAVISKAENSKILDABANKEN 61,100 601,98489 508,38947 
SKECHERS U S A INC CL A COM 10,400 117,013 79 88,296 00 
SI(YWORKS SOLUTIONS INC 11,200 46,207 04 96,544 00 
SL GREEN REALTY CORP 19,500 644,865 00 616,200 00 
SL GREEN REALTY CORP 25,900 799,425 98 878,440 00 
SLMCORP 1,100 93,38081 114,24600 
SMITH A 0 CORP 9,400 284,676 26 253.89400 

" SMITH INTL INC COM 1,300 41 .24787 42,406 00 
SNAM RETE GAS EUR1 43,122 142,502 34 147,069 74 
SNAM RETE GAS EURt 137,900 409,096 27 470,314 85 
SNAP ON INC COM 15,400 435,204 00 432,89400 
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SOCIETE GENERALE EURt 25 6,332 370,351 60 368,786 44 
SONIC CORP 38,800 858,971 50 795,012 00 
SONICWALL INC COM 18,000 78,108 50 85,340 00 
SONY CORP NPV 18,100 1,209,960 17 758,518 11 
SONY CORP NPV 12,000 565,505 40 501,558 97 
SOURCECORP COM 2,700 60,584 00 50,193 00 
SOUTH FINL GROUP INC COM 7,300 152,935 00 150,818 00 
SOUTH FINL GROUP INC COM 15,600 326,820 00 322,296 00 
SOUTHERN UN CO NEW 8,600 110,309 81 741,900 00 
SOUTHWEST AIRLS CO COM 300 4,39800 4,17000 
SOUTHWEST BANCORP TEX INC COM 2,000 75,946 00 57,620 00 
SOUTHWESTERN ENERGY CO COM 12,600 145,94347 144,27000 
SPANISH BROADCASTING SYS INC 8,800 61,981 04 63,36000 
SPARTECH CORP NEW 2,600 55,583 00 53,838 00 
SPHERION CORP COM 28,900 223,819 52 193,630 00 
SPORTS AUTH INC 15,800 90,148 98 110,600 00 
SPX CORP 500 30,799 75 18,725 00 
SRA INTERNATIONAL INC CL A 1,900 47,960 00 51,471 00 
ST JUDE MED INC COM 1,900 71,235 72 75,468 00 
ST MARY LID 8 EXPL CO 5,700 138.53808 142,500 00 
STADA ARZNEIMITTEL AG ORD NPV 5,000 193,947 34 199,910 70 
STAGE STORES INC COM NEW 18,000 436,763 76 378,720 00 
STANDARD CHARTERED ORD USDO 50 43,800 493,88317 497,82616 
STANDARD MICROSYSTEMS CORP 4,100 74,337 40 79,827 00 
STANDARD REGISTER CO COM 4,400 108,19594 79,20000 
STAPLES INC COM 3,900 65,212 50 71,370 00 
STARBUCKSCORP COM 3,000 61,81864 61,14000 
STARWOOD HOTELS 8 RESORTS 14,800 437,434 72 351,352 00 
STARWOOD HOTELS 8 RESORTS 48,000 1,231,830 00 1,139,520 00 
STATE STREET CORP 2,000 98,555 22 78,000 00 
STATEN IS BANCORP INC COM 7,500 150,339 00 151,050 00 
STATEN IS BANCORP INC COM 34,300 685,566 88 690,802 00 
STEEL DYNAMICS INC COM 4,800 56,695 00 57,744 00 
STERIS CORP COM 1,900 43,515 84 46,075 00 
STERIS CORP COM 26,400 602,448 00 640,200 00 
STERLING BANCSHARES INC 5200 72,633 00 63,541 00 
STEWART 8 STEVENSON SVCS INC 7,300 83,843 44 103222 00 
STEWART INFORMATION SVCS CORP 4,000 85,920 80 85,560 00 
STORAGE TECHNOLOGY CORP COM 500 9,60525 10,710 00 
STORAGE TECHNOLOGY CORP COM 25,600 447,029 88 548,352 00 
STRIDE RITE CORP COM 18,000 138,941 18 129,060 00 
STRYKER CORP 1,100 64,138 53 73,832 00 
STUDENT LN CORP 7,200 672,624 00 704,160 00 
SUMMIT PPTYS INC COM 28,000 538,330 54 498,400 00 
SUNCOR ENERGY COM NPV 18,100 276,094 20 251,721 74 
SUNGARD DATA SYS INC COM 1,500 31,866 34 35,340 00 
SUPERIOR ENERGY SERVICES INC 110,100 922,785 79 902,820 00 
SUPERIOR ENERGY SERVICES INC 7,000 55,882 60 57,400 00 
SUSQUEHANNA BANCSHARES INC PA 5,700 133,026 00 118,793 70 
SVENSKA CELLULOSA SER'B'SWKR10 9,000 317,143 82 303,873 69 
SWIFT ENERGY CO COM 11,700 108,228 35 113,139 00 
SWIFT ENERGY CO COM 39,000 513,240 00 3T7,130 00 
SWS GROUP INC 4,300 58,996 00 58,30800 
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SYBASEINCCOM 1,700 22,48300 22,78000 
SYBASE INC COM 42,800 599,628 00 573,520 00 
SYCAMORE NETWORKS INC COM 20,200 57,542 00 58,378 00 
SYLVAN LEARNING SYS INC COM 5,700 82,083 98 93,480 00 
SYMANTEC CORP COM 3,400 110,274 74 137,734 00 
SYNGENTA AG CHF10 7,800 448,975 38 457,573 01 
SYNOPSYS INC COM 1,100 57,097 00 50,765 00 
SYNOWS FINL CORP 500 12,572 25 9.70000 
SYSCO CORP COM 2,900 79,184 38 86,391 00 
SYSTEMS 8 COMPUTER TECHNOLOGY 9,800 63,073 95 84,280 00 
TAKEDA CHEMICAL INDUSTRIES Y50 15,000 642,322 39 626,948 71 
TAKE-TWO INTERACTIVE SOFTWARE 3,800 96,587 43 89,262 00 
TALISMAN ENERGY INC COM 10,800 431,562 22 390,636 00 
TALK AMER HLDGS INC 10,233 72,702 70 57,304 80 
TARGET CORP COM 3,600 140,200 44 108,000 00 
TAUBAAAN CENTERS INC 18,500 300,825 00 300,255 00 
TCf FINL CORP 400 16,922 00 17,476 00 
TDC A/S DKK5 11,300 305,155 41 274,581 83 
TECH DATA CORP COM 700 4.29750 2,69600 
TECHNE CORP COM 9,600 273,171 52 274,252 80 
TECUMSEH PRODS CO CL A 5.300 248,201 44 233,889 00 
TEKELEC COM 6,100 58,718 84 63,745 00 
TEKTRONIX INC COM 400 6,77612 7,27600 
TELECOM ITALIA SPA DI RISP 17,658 90,556 17 89,130 77 
TELECOM ITALIA SPA ORD EURO 55 138,900 1,054,867 18 1,038,682 48 
TELECOM ITALIA SPA ORD EURO 55 32,400 245,312 15 245,82405 
TELEDYNE TECHNOLOGIES INC COM 4,900 87,144 00 76,832 00 
TELEFLEX INC COM 400 19,278 00 17,156 00 
TEIEFONICA SA EUR1 31,000 313,215 42 277,492 84 
TELETECH HLDGS INC 12,900 82,744 22 93,654 00 
TELUS CORP COM 700 7,622 25 7,73199 
TELUS CORPORATION NON VOTING 11,378 117,914 90 116,315 17 
TENET HEALTHCARE CORP COM 1,300 59,889 56 21,320 00 
TENNECO AUTO INC COM 10,000 60,668 00 40,400 00 
TESCO ORD 5P 134,600 454,614 38 420,383 53 
TESORO PETE CORP 17,500 61,886 12 79,10000 
TETRA TECH INC NEW 11,400 113,247 40 139,080 00 
TETRA TECHNOLOGIES INC DEL COM 2,700 55,046 01 57,699 00 
TEXAS INSTRS INC COM 1,700 44,972 86 25,517 00 
TEXAS REGL BANCSHARES INC COM 5,200 175,666 80 184,813 20 
THERMO ELECTRON CORP COM 200 3,89400 4,02400 
THOMAS 8 BETTS CORP COM 6,600 106,255 00 111,540 00 
THORATEC CORP COM NEW 98,300 702,215 60 750,029 00 
THORATEC CORP COM NEW 7,300 51,630 04 55,699 00 
THORNBURG MORTGAGE INC COM 3,700 73,077 01 74,370 00 
THORNBURG MORTGAGE INC COM 29,700 584,202 79 596,97000 
TIDEWATER INCCOM 100 3,66550 3,11000 
TIFFANY S CO NEW COM 800 23,451 75 19,128 00 
TIMBERLAND CO CL A 12,100 440,314 16 430,881 00 
TJX COS INC NEW COM 3,200 61,396 33 62,464 00 
TOKYO GAS Y50 40,0D0 122,000 07 125,389 74 
TOKYO GAS Y50 133,000 385,500 88 416,920 89 
TOLLGRADE COMMUNICATION INC 4,400 48,937 40 51,61200 
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TOMRA SYSTEMS ASA NOK7 18,300 94.616 72 119.13306 
TORO CO 3,500 207,874 40 223,650 00 
TORO CO 7,900 443,344 90 504,810 00 
TOTAL FINA ELF EUR10 9,874 1,146,427 51 1,381,672 99 
TOTAL FINA ELF EUR10 4,100 581,660 85 585,575 69 
TOYOTA MOTOR CO Y50 34,900 986,784 41 938,156 28 
TPG NV EURO 48 15,300 276,592 96 248,082 42 
TRACTOR SUPPLY CO 1,600 52.8113 00 60,16000 
TRANSACTION SYS ARCHITECTS INC 11,400 95,55480 74,100 00 
TREX INC COM 2,300 84,068 45 81,190 00 
TRIAD HOSPS INC COM 700 25,265 00 20,881 00 
TRIMBLE NAV LTD 5,600 77,355 46 69,944 00 
TRIMBLE NAV LTD 22,900 320,600 00 286,021 00 
TRINITY INDS INC 6,900 126,299 99 130,824 00 
TRIQUINT SEMICONDUCTOR INC COM 21,100 94,218 60 89,464 00 
TRIZEC PROPERTIES INC 41,000 402,849 60 384,990 00 
TRUSTCO BK CORP N Y 7,700 85,163 70 76,538 00 
TRUSTMARK CORP 13,000 322,790 00 309,400 00 
TUPPERWARE CORP COM 5,400 98,329 00 81,432 00 
TWEETER HOME ENTMT GRP INC COM 7,000 50,148 00 41,020 00 
U S FREIGHTWAYS CORP COM 4,300 116,955 00 123,62500 

" U S PHYSICAL THERAPY INC 5200 55,655 60 57,980 00 
UBS AG CHFO 80 (REGD) 27,200 7,310,037 16 1,321,935 34 
UBS AG CHFO 80 (REGD) 5,400 263,941 89 262,443 05 
UGI CORP NEW COM 17,700 622,15500 661,80300 
UICI 7,100 125,454 00 110,405 00 
UICI 15,600 276,120 00 242,580 00 
UIL HLDG CORP COM 1,700 51,460 70 59,279 00 
ULTIMATE ELECTRS INC 9,800 116,12605 99,470 00 
UMB FINL CORP 2,200 88,076 12 84,174 20 
UMPpUA HLDGS CORP COM 4,200 66,536 00 76,650 00 
UNILEVER NV CVA NLG1 12 12,400 729,620 45 761,885 39 
UNILEVER ORD 1 4P 90,100 730,353 07 857,257 26 
UNISOURCE ENERGY CORP COM 3,600 61,046 00 62,244 00 
UNIT CORP COM 5,900 702,778 00 109,445 00 
UNITED AUTO GROUP INC 3,600 58,479 84 44,892 00 
UNITED BANKSHARES INC W VA 6,600 200,743 80 191,802 60 
UNITED DOMINION RLTY TR INC 89,200 1,399,898 89 1,459,312 00 
UNITED HEALTH GROUP INC COM 1,600 121,082 51 133,600 00 
UNITED NATL INC 5,300 117,227 28 134,355 00 
UNITED ONLINE INC COM 8,300 95,290 53 132,310 30 
UNITED ONLINE INC COM 31,400 484,332 97 500,547 40 
UNITED OVERSEAS BANK SG$1 59,673 412,418 33 405,962 18 
UNITED OVERSEAS BANK SG51 30,000 223,805 16 204,093 40 
UNITED PARCEL SERVICE OF AMERICA, INC 18,899,375 59,533,446 95 1,192,172,575 00 
UNITED STATIONERS INC COM 10,400 288,066 00 299,530 40 
UNITED TECHNOLOGIES CORP COM 500 31,505 25 30,970 00 
UNITED THERAPEUTICS CORP DEL 5,800 84,911 50 96.860 00 
UNIVERSAL COMPRESSION HLDGS 5,500 105,954 84 105,21500 

" UNIVERSAL FST PRODS INC 6,500 129,508 47 138,586 50 
UNIVERSAL FST PRODS INC 17,400 351,654 00 370,985 40 
UNIVERSAL HEALTH SVCS INC CL B 200 9.16400 9,020 00 
UNIVISION COMMUNICATIONS INC 34,500 1,212,942 51 845,25000 
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UNIVISION COMMUNICATIONS INC 1,100 37,635 83 26,950 00 
URSTADT BIDDLE PPTYS INC CL A 18,000 200,040 00 199,440 00 
US ONCOLOGY INC COM 13,900 119,05371 120,573 00 
USA INTERACTIVE 2,000 52,577 00 45,840 00 
USEC INC COM 21,900 163,249 98 131,838 00 
USG CORP NEW COM 18,700 82,117 04 158,015 00 
UT STARCOM INC COM 300 4,044 00 5,949 00 
VALASSIS COMMUNICATIONS INC 17,700 597,391 92 503,253 00 
VALMONT INDS INC COM 3,500 83,648 95 67,900 00 
VALSPAR CORP 600 24,475 00 26,508 00 
VALSPARCORP 19,500 790,53000 861,51000 
VARCO INTERNATIONAL INC COM 600 10,464 99 10,440 00 
VARIAN INC COM 5,200 163,602 70 149,188 00 
VARIAN MED SYS FNC COM 1,800 74,887 28 89,280 00 
VARIAN SEMICONDUCTOR EQUIPMENT 57,600 1,160,390 72 1 .368.633 60 
VARIAN SEMICONDUCTOR EQUIPMENT 2,500 60,395 50 59,402 50 
VEECO INSTRS INC DEL COM 7,700 100,453 99 89,012 00 
VENTANA MED SYS INC COM 2,600 57,980 00 59,930 00 
VENTASINC 5,200 58,25768 59,54000 
VENTASINC 24,500 274,175 36 280,525 00 
VERITAS DGC INC COM 18,100 181,097 82 142,99000 

" VERITAS DGC INC COM 53,000 495,724 21 418,700 00 
VERITY INC COM 4,200 44,408 40 56,242 20 
VERITY INC COM 71,000 773,90000 950,761 00 
VERSITY LTD SHS 72,000 1,002,370 69 1,372,320 00 
VIACOM INC CL B COM 42,000 1,840,150 20 1,711,920 00 
VIACOM INC CL B COM 2,100 88,953 50 85,596 00 
VINTAGE PETE INC COM 12,200 123,286 00 128,710 00 
VIRAGELOGIC CORP 71,600 777,90020 718,14800 
VISTACARE INC CL A 54,300 865,99410 869,343 00 
VITAL SIGNS INC COM 1,900 58,431 00 58,772 00 
VITALWORKS INC COM 7,400 59,385 01 28,490 00 
VIVENDI ENVIRONMENT EUR13 5 17,600 425,206 92 410,390 98 
VIVENDI UNIVERSAL EUR5 5 13,200 180,470 03 273,183 51 
VODAFONE GROUP PLC ORD USD010 720,630 1,107,709 21 1,313,861 09 
VODAFONE GROUP PLC ORD USDO 10 433,500 691,144 23 790,362 29 
VORNADO RLN TR COM 46,000 1,714,073 40 1,711,200 00 
VORNADO RLTY TR COM 66,300 2,465,074 81 2,466,360 00 
W HLDG CO INC COM 7,000 134,068 00 114,870 00 
W HLDG CO INC COM 26,200 502,516 00 429,942 00 
WADDELL 8 REED FINL INC CL A 100 2,23450 1,96700 
WAL MART STORES INC COM 4,100 234,343 60 207,091 00 
WALGREENCO 6,000 798,22620 775,14000 
WALGREEN CO 4,100 137,537 00 119,679 00 
WALLACE COMPUTER SVCS INC 12,500 238,284 00 268,875 00 
WASHINGTON FEDERAL INC 25,200 558,32868 626,220 00 
WASTE CONNECTIONS INC COM 4,900 176,242 24 189,189 00 
WASTE MGMT INC DEL COM 200 5,02200 4.58400 
WATERS CORP COM 200 5.05800 4.35600 

" WATSCO INC CL A 71,100 166,904 74 181,818 00 
WATSCO INC CL A 43,000 675,100 00 704,340 00 
WATSON PHARMACEUTICALS INC COM 200 5,730 00 5,65400 
WATSON WYATT 8 CO HLDGS CL A 6,100 119,061 24 132 .67500 
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WATTS INDS INC CL A 33,100 580,905 00 520,994 00 
WAUSIIMOSINEE PAPER CORP COM 5,900 57,214 00 66,198 00 
WAYPOINT FINL CORP COM 9,300 162,305 00 785,540 00 
WEBEX COMMNS INC COM 6,300 80,338 68 94,500 00 
WEBMETHODS INC COM 7,200 44,226 26 59,184 00 
WEBSENSE INC COM 69,800 1,237,211 67 1,490,997 80 
WEBSTER FINL CORP WATERBURY CT 19,400 675,051 34 675,120 00 
WEIGHT WATCHERS INTL INC 700 32,383 67 32,179 00 
WEINGARTEN RLTY INVS SH BEN 12,500 462,082 48 460,750 00 
WELLPOINT HEALTH NETWORK INC 1,200 81,884 42 85.392 00 
WELLS FARGO 8 CO NEW COM 1,400 68,770 45 65,618 00 
WENDYS INTL INC COM 1,000 34,068 58 27,070 00 
WERNER ENTERPRISES INC COM 5,600 112,172 83 120,568 00 
WEST MARINE INC COM 4,400 54.819 23 80,236 00 
WEST PHARMACEUTICAL SVCS INC 3,700 87,070 00 90,280 00 
WESTAMERICA BANCORPORATION COM 300 11,767 90 12,054 00 
WESTARENERGY INC 5,200 63,23098 51,48000 
WESTERN DIGITAL CORP DEL COM 36,000 167,445 33 230,040 00 
WESTPORT RESOURCES CORP COM 3,300 60.119 00 68,640 00 
WESTPORT RESOURCES CORP COM 44,700 897,965 03 929,760 00 
WESTWOOD ONE INC COM 23,300 697,560 06 870,488 00 
WESTWOOD ONE INC COM 2,300 77,29623 85.92800 

" WH ENERGY SVCS INC COM 4,000 62,465 31 58,360 00 
WHOLE FOODS MKT INC 2200 94,155 50 116,006 00 
WILD OATS MKTS INC 4,700 52,535 92 48,504 00 
WILEY JOHN 8 SONS INC CL A 1,200 26229 00 28,812 00 
WILLIAMS SONOMA INC COM 3,200 73.332 50 86,880 00 
WINNEBAGO INDS INC 14,300 561,170 76 560,989 00 
WINTRUST FINL CORP COM 3,100 99,056 00 97,092 00 
WMS INDS INC COM 43.100 622,795 00 645,638 00 
WOODWARD GOVERNOR CO 2200 103,324 30 95,700 00 
WOOLWORTHS LIMITED ORD A$0 25 66,706 433,602 75 428,208 49 
WORLD WRESTLING ENTERTAINMENT 9,700 94,052 98 78,085 00 
WORTHINGTON INDS INC COM 4,100 87,477 80 82,484 00 
WRIGLEY WM JR CO COM 7,600 407,222 35 417,088 00 
WRIGLEY WM JR CO COM 7,300 66,163 90 71,344 00 
WSFS FINL CORP 4,600 122,661 10 151,662 00 
yyyE7H 7,020 247,721 74 262,978 43 
yyyE7H 3,400 154.05397 127,16000 
XTO ENERGY INC COM 300 5,833 50 7,41000 
XTO ENERGY INC COM 72,900 1,476225 00 1,800,630 00 
YAHOOINC 3,600 47,75715 58,86000 
YAMATO TRANSPORT Y50 15,000 270,555 07 195,921 47 
YELLOW CORP COM 2,200 42,87567 55,42020 
YOUNG BROADCASTING INC CL A 5,000 46.057 00 65,850 00 
YUM BRANDS INC 1,100 26,039 64 26,642 00 
ZEBRA TECHNOLOGIES CORP CL A 900 48.513 80 51,570 00 
21MMER HLDGS INC COM 2.300 75,479 50 95,496 00 
ZOLL MED CORP 1,800 57,763 80 84,206 00 

" ZORAN CORP 5,000 66,834 62 70,350 00 
ZORAN CORP 29,600 334.261 42 416,472 00 

TOTAL CORPORATE STOCK 833,758,254 49 2,012,767,520 44 
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ABBOTT LABS NT 2,500,000 2,632,575 00 2,722,378 93 
ABN AMRO BK 2,000,000 2,239,540 00 2,244,740 00 
ALCOA INC NT 1,500,000 1,696,329 00 1,773,075 00 
ALLSTATE CORP SR NT 4,800,000 5,356,224 00 5,365,728 00 
ALLTEL CORP SR NT 1,000,000 1,137,460 00 1,152,460 00 
AMERICAN EXPRESS CO NT 2,000,000 2,785,420 00 2,235,440 00 
AMERICAN GEN FIN MTN #TR00367 2,750,000 2,902,707 50 2,980,280 82 
ANHEUSER BUSCH COS INC NT 1,500,000 1,780,080 00 1,848,300 00 
APACHE CORP DEBS 500,000 583,575 00 625,800 00 
ARCHER DANIELS MIDLAND CO DEB 1,000,000 1,141,960 00 1,183,260 00 
BAKER HUGHES INC NT 500,000 519,955 00 553,010 00 
BANK AMER CORP NT 3,000,000 3,427,110 00 3,568,530 00 
BANK NEW YORK INC SR HLDG CO 1,900,000 1,983,486 00 2,045,293 00 
BANK ONE CORP SUB NT 2,000,000 2,051,120 00 2,168,180 00 
BB&T CORP SUB NT 2012 1,200,000 1,208,928 00 1,204,308 00 
BELLSOUTH CORP NT 1,200,000 1,161,024 00 1,345,056 00 

" BOEING CO DEB 800,000 1,026,200 00 1,040,264 00 
BOTTLING GRP LLC SR NT 144A 1,200,000 1,198,860 00 1,199,460 00 
BP CAP MKTS PLC GTD NT 3,000,000 3,138,750 00 3,183,750 00 
BRISTOL MYERS SQUIBB CO NT 800,000 795,936 00 851,880 00 
CAMBPELL SOUP CO NT 1,000,000 1,056,170 00 7,109,060 00 
CATERPILLAR INC SR DLB 800,000 834,984 00 894,232 00 
CHEVRONTEXACO CAP CO GTD NT 2,000,000 1,991,060 00 2,035,900 00 
CINGULAR WIRELESS LLC SR NT 475,000 484,053 50 504,426 25 
CIT GROUP INC SR NT 2,500,000 2,673,875 00 2,731,438 OS 
COCA COLA CO SR NT 2,000,000 2,059,240 00 2,090,300 14 
COCA COLA ENTERPRISES INC NT 2,000,000 1,981,300 00 2,060,280 00 
COLLATE PALMOLIVE CO MTN 545,000 573,263 70 607,195 40 
COMMONWEALTH EDISON CO 1 ST MTG 1,200,000 1,460,724 00 1,438,164 00 
CONOCO INC SR NTS 1,085,000 1,195,876 15 1,229,717 30 
CONSOLIDATED EDISON CO SR SECD 1,000,000 1,138,550 00 1,193,200 00 
COUNTRYWIDE HOME LNS TR 00244 3,000,000 3,109,350 00 3,132,743 22 
CREDIT SUISSE FB USA NTS 1,600,000 1,674,048 00 1,713,488 00 
DEERE JOHN CAP CORP NT 1,000,000 1,092,650 00 1,159,430 00 
DIAGEO CAP PLC NT 4,000,000 4,290,200 00 4,267,520 00 
DOW CHEM CO NT 1,000,000 1,013,010 00 7,030,390 00 
DU PONT E I DE NEMOURS 8 CO NT 2,000,000 2,308,140 00 2,371,340 00 
DUKE ENERGY CORP SR NT 750,000 740,182 50 748,207 50 
EMERSON ELEC CO NT 950,000 977,208 00 1,017,326 50 
EUROPEAN INVT BK GLOBAL NT 2,500,000 2,585,025 00 2,664,749 33 
FINLAND REP BD 300,000 352,263 00 357,02400 

" FIRST DATA CORP SR NT 650,000 670,221 50 687,778 00 
FIRST UN INSTL CAP II CAP 1,500,000 1,606,860 00 1,594,860 00 
FPL GROUP CAP INC DEB 1,500,000 1,618,275 00 1,660,545 00 
GANNETT CO INC NT 3,000,000 3,126,030 00 3,174,900 00 



-2- 

THE ANNIE E CASEY FOUNDATION - EIN 52-1951681 
" PART II - BALANCE SHEET INVESTMENTS, LINE 10c 

12-31-02 

CORPORATE BONDS 

DESCRIPTION FACE 
AMOUNT COST MARKET 

GENERAL ELE CAP MTN TR 00520 4,500,000 4,649,534 00 4,759,110 00 
GENERAL ELEC CAP MTN # TR00528 1,500,000 1,490,160 00 1,658,385 00 
GEORGIA PWR CO NT 1,500,000 1,529,535 00 1,583,756 79 
GILLETTE CO NT 2,500,000 2,563,509 50 2,618,125 00 
GOLDMAN SACHS GROUP INC SR NT 7,000,000 1,041,840 00 1,104,990 00 
GOVERNMENT OF CANADA 1,800,000 1,912,698 00 1,989,324 00 
HARTFORD LIFE INC DEBS 500,000 538,540 00 571,620 00 
HELLENIC REP NTS 1,500,000 1,696,155 00 7,732,065 00 
HEWLETT PACKARD CO GLOBAL NT 2,000,000 2,141,320 00 2,198,220 00 
HJ HEINZ FINANCE CO 144A 750,000 771,015 00 828,082 50 
HOME DEPOT INC SR NT 2,500,000 2,695,200 00 2,679,275 00 
HOUSEHOLD FIN CORP NT 2,500,000 2,624,050 00 2,824,225 00 
HSBC HLDGS INC 7,000,000 1,130,330 00 1,184,210 00 
HYDRO-QUEBEC 2,000,000 2,179,360 00 2,277,020 00 
IBM CORP 1,600,000 1,687,540 00 1,814,592 00 
INTER AMERN DEV BK US$ GLOBAL 2,500,000 2,714,050 00 2,810,150 00 

" INTERNATIONAL BK RECON & DEV 3,500,000 3,685,045 00 3,780,000 00 
ITALY REP OF DEBS 1,400,000 1,572,732 00 1,669,640 00 
JOHNSON 8 JOHNSON 1,500,000 1,790,460 00 1,799,790 00 
JP MORGAN CHASE & CO NTS 2,500,000 2,595,050 00 2,674,450 00 
KEY BK NA MTN #SB 00004 1,200,000 7,313,616 00 1,374,372 00 
KEYSPAN GAS EAST MTN #TR 00001 950,000 1,106,845 00 1,125,427 00 
KFW INTL FIN INC SR GLOBAL NT 4,000,000 4,315,800 00 4,357,200 00 
KIMBERLY CLARK CORP BD 2,735,000 2,272,953 80 2,317,087 62 
KOHLS CORP DEB 1,050,000 1,208,236 50 1,233,750 00 
LASMO USA INC GTD DEBS 650,000 712,140 00 767,058 50 
LEHMAN BROTHERS HLDGS TR 00387 1,400,000 1,460,102 00 1,549,562 00 
LILLY ELI 8 CO DEBS 900,000 989,685 00 7,040,319 00 
MAY DEPT STORES CO NT 1,000,000 7,171,370 00 1,180,600 00 
MCDONALDS CORP MTN #7R 00084 1,300,000 1,383,395 00 1,417,116 94 
MERCK & CO INC DEBS 500,000 507,295 00 554,300 00 
MERRILL LYNCH 8 CO INC NT 700,000 716,835 00 772,212 00 
METLIFE INC SR NT 900,000 923,841 00 971,424 00 
MINNESOTA MNG 8 MFG CO DEBS 1,000,000 1,099,580 00 1,109,340 00 
MORGAN STANLEY DW 8 CO NT 1,000,000 1,000,350 00 1,137,746 20 
MORSK HYDRO A/S DEBENTURES 508,000 555,421 80 561,136 80 
NATIONAL AUSTRALIA BK SER A 1,650,000 2,034,054 00 2,080,798 50 
NATIONAL CITY CORP SUB NT 1,085,000 1,187,076 80 1,193,673 60 
NATIONAL RURAL UTILS COOP FIN 850,000 903,014 50 1,025,924 50 
ONTARIO HYDRO 2,000,000 2,244,620 00 2,250,920 00 
PACIFICORP 18T MTG BD 500,000 547,520 00 570,88500 

" PITNEY BOWES CR CORP NT 1,700,000 2,102,152 00 2,074,493 00 
PPG INDS INC NT 2,000,000 2,106,960 00 2,124,680 00 
PROCTER 8 GAMBLE CO GLOBAL NT 1,400,000 1,574,356 00 1,651,356 00 
PROGRESSIVE CORP SR NTS 500,000 515,805 00 535,41000 



PROV OF ONTARIO 1,800,000 1,914,336 00 1,990,044 00 
PROV OF QUEBEC 7,000,000 1,167,470 00 1,220,560 00 
ROHM & HAAS CO DEB 500,000 624,965 00 625,155 00 
ROYAL BK SCOTLAND SUB NTS 1,000,000 996,170 00 1,008,314 51 
SARA LEE CORP NT 500,000 531,560 00 560,775 00 
SBC COMMUNICATIONS INC NT 6,900,000 7,206,005 00 7,480,850 35 
SPAIN KINGDOM GLOBAL NT 3,000,000 3,345,690 00 3,349,680 00 
SUNTRUST BKATLANTA GA SB00002 2,000,000 2,279,520 00 2,243,412 78 
SWISS BK CORP SUB DEB NTS 700,000 790,811 00 802,109 00 
SYSCO CORP DEB 1,000,000 1,053,800 00 1,063,737 03 
TARGET CORP NT 1,000,000 1,047,470 00 1,084,200 00 
TELEFONICA EUROPE B V US NT 650,000 682,695 00 751,406 50 
TRIBUNE CO NOTES 1,000,000 1,114,900 00 1,113,100 00 
UNILEVER CAP CORP 1,000,000 1,128,090 00 1,180,300 00 
UNITED PARCEL SVC AMER INC DEB 750,000 933,337 50 976,342 50 
UNITED TECHNOLOGIES CORP DEB 1,300,000 1,666,494 00 1,745,874 00 
US BK NATL ASSN MTN #SB 00002 1,500,000 1,596,060 00 1,687,965 00 
VERIZON GLOBAL FDG CORP NT 2,600,000 2,486,378 00 3,027,856 00 
VIACOM INC SR NT 2,500,000 2,715,800 00 2,800,875 00 
VIRGINIA ELEC & PWR CO SR NT 1,500,000 1,537,905 00 1,589,265 00 
VODAFONE AIRTOUCH PLC NT 5,500,000 5,960,230 00 6,062,870 00 
WAL MART STORES INC NT 1,450,000 1,764,705 50 1,832,205 50 
WELLS FARGO 8 CO NEW SUB NT 2,000,000 2,137,600 00 2,240,360 00 
WISCONSIN ENERGY CORP SR NT 1,300,000 1,424,346 30 1,441,674 00 

TOTAL CORPORATE BONDS 199,787,225 05 206,178,16259 
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COST 

4,650,775 4,736,476 

THE ANNIE E. CASEY FOUNDATION, WC. 
52-1951681 
990-PF 
12-31-02 

PART 11-BALANCE SHEET 

Line 13 - Investments - Other 

12-31-02 

" Shares of Untied Parcel Service of 
America, Inc. and Overseas Partners, 
Ltd., Common Stock, sold subject to a 
deferred option agreement 

Attachment 5 

MARKET 
VALUE 



Attachment 6 

ACCUM. NET BOOK 
COST DEPR. VALUE 

1,145,241 - 1,145,241 

11,558,600 991,349 10,567,251 

4,526,777 1,659,659 2,867,118 

7,040,283 4,642,551 2,397,732 

7,276,560 2,183,039 5,093,521 

31,547,461 9,476,598 22,070,863 

Land 

Buildings 

Building Improvements 

Furniture and Equipment 

Leasehold Improvements 

\J 

THE ANNIE E. CASEY FOUNDATION, INC. 
52-1951681 
990-PF 
12-31-02 

PART II - Balance Sheet 

Line 14 - Land, Buildings and Equipment. 



Attachment 7 

Borrower The Annie E Casey Foundation, Inc 
Lender First Union National Bank 
Purpose of Loan To secure purchase of land and building at 701 St Paul Street, Baltimore, 

MD - headquarters of The Annie E Casey Foundation, Inc 

$2,777,842 Balance of note at 12-31-02 

Relationship with lender There is no relationship, other than a working relationship, 
of the lender to any officer, director, trustee, Foundation 
manager, or other disqualified person of The Annie E 
Casey Foundation, Inc 

\J 

n 
L.J 

THE ANNIE E. CASEY FOUNDATION, INC. 
52-1951681 
990-PF 
12-31-02 

PART II-BALANCE SHEET 

Line 21 - MORTGAGES AND OTHER NOTES PAYABLE: 

Original Amount of Note 
Date of Note 
Maturity Date 
Interest Rate: 
Repayment Terms 

Security Provided By Borrower . 

$4,400,000 
April 16, 1998 
Apnl 16, 2008 

6.45 Fixed 
Semi - Annual 

343,750 Shares of United Parcel Service of America, Inc 
common stock 



GR SALES ADJUSTED GAIN OR 
PRICE COST (LOSS) 

2,915,136,421 07 1,999,076,967 59 916,059,453 48 

202,564,374 24 205,814,078 61 (3,249,704 37) 

3,117,700,795 31 2,204,891,046 20 912,809,749 11 TOTAL 

" THE ANNIE E CASEY FOUNDATION - EIN 52-1951681 
PART IV - CAPITAL GAINS AND LOSSES - YTD 12-31-02 
STOCKS, BONDS AND NOTES 

SUMMARY' 

STOCKS 

BONDS AND NOTES 



.7 . 

THE ANNIE E CASEY FOUNDATION - EIN 63.1961!t1 
PART N- CAPITAL GAINS AND LOSSES- 1'iD 77J1-1003 
BONDS AND NOTES 

" SHS/FACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACQ SOLD PRICE COST (LOSS) 

CITIGROUP INC GLOBAL SUB NT 2.500000 P 25JN-02 12-Dec-02 2A44 250 00 273975000 104,50000 
CITIGROUP INC GLOBAL SUB N7 1,000,000 P 25-Jul-02 16-Dec-02 1,170,83000 1 095,90000 147000 

CITIGROUP ANC GLOBAL SUB NT 7,500 000 P 9-Sap02 16Dec-02 169504500 1,875 800 00 2014500 
DISNEY WALT CO MTN TR 00045 100,000 P 15JuF-07 30-13ec-03 447 12000 40326400 37,86400 

DUKE CAP CORP SR NT 1400,000 P &Sep02 7-Oct-02 1,40567000 1,469,020 00 (6335000) 
FEDERAL FARM CR BKS CONS SYS 5,000,000 P 27-Aug-02 27Sep02 5,087 800 00 5,065,400 00 240000 

FEDERAL FARM CR BKS CANS SYS 1750000 P 27-Aug-02 26-Nov-02 1,77283750 1 773,08250 (24500) 
FEDERAL FARM CR BKS CONS SYS 350,000 P 27-Aug-02 26-Nov-02 257 2132 50 25327000 (750) 
KEVSPAN CORP NT 1300,000 P 25-jut-02 21-Oct-02 1,412177 00 1 42667200 (1 19900) 
SCANA CORP MTN TR 00015 500 000 P 2S-Jul-02 24-Ocl-02 517,895 00 52920500 (17,570 00) 
TAMPA ELEC CO N7 2,000 000 P 9-Sep03 B-Oct-02 1,851 560 00 202992000 (75,36000) 

U S TREASURY BONGS 2500000 P 25-Jul-02 29-Jul-02 2 .504,682 Bt 3,528,817 25 (2373047) 
USTREASURY BONDS 500000 P YSJub7 30-Jul-02 499,14063 50572288 (B,SB20J) 
USTREASURY BONDS 500000 P 25-Jut-02 5,-Aug-Q2 514,14063 505,72266 81787 

U S TREASURY BONDS 5 000 000 P 25JN-02 9-Sep03 5178 971 88 5,057,228 55 36269533 
U S TREASURY BONDS 7,000,000 P 75-JuF-02 9Sep-02 1 07843750 7 01144531 88,99719 

U S TREASURY NOTES 3000000 P 25-Jul-02 29JUF-02 7 X17,7]4 78 3127 106 25 (8671 87) 
U S TREASURY NOTES 2000 000 P 35-Ju1-02 29-Jul-02 2,441,821 87 2235,00000 (1007813) 

U S TREASURY NOTES 8,000 000 P 25Ju1-02 26JU1-02 8]28 350 00 8,307 500 00 1075000 

U S TREASURY NOTES 5,000 000 P 25Ju4-02 30.-Jul-02 5,188 551 68 5,20664062 (98,OB5 &1) 

U S TREASURY NOTES 15 000,000 D 25,IUF-02 25,1u1-02 15 877,184 38 15 619,827 88 57 582 50 

U 5 TREASURY NOTES 1,000 000 P 2S-Jul-02 3Aup02 7 048 817 75 1,038 .37 50 17 408 25 
USTREASURY NOTES 5000,000 P 75,IUF02 9-Sap-02 5775,781 25 5697,65675 78,72500 

U 5 TREASURY NOTES 4,000,000 D 25-Ju1-03 12-SW-02 1 878 135 00 4,558,135 00 6000000 
U S TREASURY NOTES 6500000 P 25-JuF02 785apO2 7,572 071 25 7,106 95112 135,07813 

U S TREASURY NOTES 2000000 P 25-Jub2 1-Sep03 2318,51562 227906250 39,57 12 

U S TREASURY NOTES 7,000 000 P 25.1u1-02 1&SepOY 4.757,858 YS 2,076,875 00 80.78125 
U 5 TREASURY NOTES 1 500000 P 27,Aup-02 165ap-02 7,618,242 79 1,574 120 90 46.11329 

U S TREASURY NOTES 9,000 000 P 25Ju4O3 9-Sop-02 9605,39058 9,34593750 25945308 
U S TREASURY NOTES 1200000 D 35-JuF-02 7-NOV-02 1 709 718 75 1 25718750 52 071 25 

U 5 TREASURY NOTES 6 500 000 P Z7-AUp-02 12-Deo-03 7,475,937 50 7 16929868 10694062 
U S TREASURY NT 3.000 000 P 25-Jul-02 3Aup-02 2007 708 J7 1,998,906 25 820312 
U S TREASURY NT 18000,000 P 25-Jul-02 B-Sep-02 18,077,5,J 68 77,990,158 25 87,18711 

" WARBURGPINCUS USCORE F%DINC 101<787 P 17-Feb00 40.AU02 14,159,173 92 1499993217 (1140,759 25) 

WMBURG PINCUS US CORE F%D INC 2373346 P 17-Feb-0O 20-Aug-02 73,177 909 97 3503058577 (7,890,676 80) 

WARBURG PINCUS US CORE F%D INC 278,728 P 24-Feb-00 20-Aug-02 3 888,178 80 1,159,795 00 (259 .775 10) 

WARBURG PINCUS US CORE F%D INC ease P 74-Mar-0O 20-Aug-02 85 870 BI 703,395 00 (6524 76) 

WARBURG PINCUS US CORE F%D INC 72441 P 16-Mar-00 20-AUo-02 1,011 182 95 1 08300000 (71 71705) 

WMBURG PINCUS US CORE FXD INC 759 P 17-Mar-0O 2G-Aug-02 5,005 72 5 770 83 (38570) 

WARBURG PINCUS US CORE FXD INC 801068 P 20-Mar-00 20-AUp03 71 782,870 55 12 000,000 00 (877,08915) 
WARBURG PINCUS US CORE F%D INC 57 920 P 37-Mar-0O 20-Aug-02 80856802 857 227 11 (48 .857 09) 

WMBURG PINCUS US CORE F%D INC ZO P 73-May-00 2G-AUp-02 282 17 29062 (849) 

WARBURG PINCUS US CORE F%D INC 7],117 P 30-Jun-00 20-Aug-02 1 021 1]2 72 1 W" 579 76 (?J 407 GI) 
WARBURG PINCUS US CORE F%D INC 66,677 P 2&SepqO 20-Aug-02 930.185 12 gas 15611 (5796999) 

WMBURG PINCUS US CORE FXD INC 83 332 P &Dee-00 2G-Aug-02 1 797 ]78 OB 1,3]8,650 43 (73,33237) 
WAROURG PINCUS US CORE F%D INC 78,803 P 70-Mar-07 20-Aug-02 7,177 244 06 1 22746296 (718 318 89) 

WMBURG PINCUS US CORE FXO INC 98487 P 20.1un-01 2o-Aup-02 1 37488451 1,506,857 66 (1]7 97315) 

WARBURG PINCUS US CORE FXD INC 84 080 P 70.Sep07 20-Aug-02 89428034 981,851 85 (100 571 57) 

WARBURG PINCUS US CORE F%D INC 87,797 P J7-1)w07 20-AUp-02 7 161,427 20 1 237 15266 (65 77516) 

WMBURG PINCUS US CORE FXD INC 23,068 P 3t-De .01 2G-Aug-02 773,073 09 34025597 (1822388) 

WARBURG PINCUS US CORE FXD INC 118 029 P 31-13eo-01 20-Aug-02 1,61975898 1 771,131 58 (91 68260) 

WARBURG PINCUS US CORE F%D INC 86,001 P Z&Mer-03 20-Aug-02 921,]77 BI 982 298 7] (0,820 79) 

WARBURG PINCUS US CORE FXD INC 78 577 P 28Un-0Y 20-Aug-02 1 06839549 1,03523266 (1683717) 

SUBTOTAL - BONDS AND NOTES 307,684,774 24 306,87",07D 67 (],719,7W 37) 
-r---~_-_=--_-s- __--s_- 
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775TCEMYINSGROUP GOM 3700 P 75-JuL04 35-h404 9851500 78,3288 10212 
3COMCORP COM 25 20D P 35-JUF04 25JU1-02 70810800 71039284 (21M&1) 
3M CO 2 70D P 10Sep-00 74Apr-04 338.87780 22046250 11221530 
3M C0 4500 P 25-JUw4 25-,MO2 539,T75 OD 579,77500 000 
3M CO 23000 P 7SJUl-02 25-AA-02 2,75885000 2,743 83790 1501470 
314 CO 7 700 P 25,h!-02 25,J1602 15593600 15457689 1.35811 
3M C0 1,500 P 25,N1-Ot 2&,M-03 539,77500 SJ977500 ODD 
3M C0 100 P 1JaF02 1h602 12,40151 17,70250 69901 
3M C0 1600 P 76SepO0 14-Aug-02 19496187 131211U00 8078787 
3M CO 4500 P 79-Sap-0D 14AUp-02 55501309 371 43750 M.604 59 
7-ELEVEN INCCOMNEW 800 P J0.AUp-01 7-Sep-07 55,75500 5509350 88150 
99 CENTS ONLY STORES 1 BOB P 25-Ad-02 25JJ-02 11 WB W 41 909 ea 000 
99CENTS ONLY STORES 7092 P 25-JUl-01 15-JuW7 75,71758 2800077 (73815) 
MR CORP 73,/00 P 3D-Aug-02 1-Sep02 78,88000 7688000 000 
AARON RENTS 1NCCOM 7,800 P 6-Jul-98 17-Jul-02 r741455 7727845 619830 
AARON RENTS INC COM 70D P 20-Jul-98 17JuFO2 2,284 67 2,31950 (J483) 
AARON RENTS INC COM 100 P 24Deo-98 17-h602 228187 1 X77 00 80787 
AARON RENTS INC COM 100 P 33-SeP99 17-Ad-02 2 28487 171708 567 79 
AARON RENTS INC COM 700 P 10-141w-99 17,!W-02 2.211487 1,776 00 508 87 
AARON RENTS INC COM 100 P 11Jdw99 17-JW02 228487 1 77500 56687 
AARON RENTS INC COM 700 P 33-Ma-00 77-JW{I3 1599410 1015875 583535 
AARON RENTS INC COM 75 P 22-MW-01 17.huW2 171365 137812 335 53 
AARON RENTS INC COM 175 P 70J"1 77-Ju1-07 399852 3 787 77 81675 
AARON RENTS INC COM 750 P 70.0d-07 77JuF07 3,42731 263775 78958 
AARON RENTS INCCOM 8,750 P 2&Aup-0Z 1-Seo-02 14080500 1/I0152B (727028) 
AARON RENTS INCCOM 600 P 30-Aug-02 7-SOP03 1351800 14,66702 (15102) 
AARON RENTS INC COM 8,750 P 3PAup117 7-SepM 10,80500 142,64843 0.84343) 
ABBEY NATIONAL OR0 70P{ON 70 100 P 14JUF07 7-Jan02 14241324 170 9:19 75 (2852651) 
ABBEY NATIONAL ORDIOP{ON 100 P 7-JV401 7Jan-03 14iDW 181781 (10778) 
ABBEY NATIONAL ORD70P{ON 8000 P 10Ju7-Ot &JarW2 0.5,B15t7 107,518 37 (159n 70) 
ABBEY NATIONAL ORD10P10N 12,603 P 27-NOV-01 &JdM7 7'!8,78108 18806342 (B,t7776) 
ABBEY NATIONAL OR010P10N 7.400 P &Apf-0Y 17,1W-07 78,67813 5064937 (74,001I4) 
ABBEY NATIONAL ORDIOP-LON 3400 P 3Apr113 17-Ad-02 76Ue7J 50,47187 (1781788) 
ABBEY NATIONAL OROfOP-ION 7,200 P 9Apr-02 77-JU40Y 1293463 1717607 (tea740) 
ABBEY NATIONAL ORD 70P-lON 800 P 9,Apr-02 17-Ad-02 862309 1186019 (3.23710) 

" ABBEY NATIONAL ORO 70P-LON 16000 P 1DAp-02 17-1f.01 171 46179 23774509 165211330) 
ABBEY NATIONAL ORD 101310N 90D P 14Apa0I 17-Jul-02 970098 13 4114 01 (3 787 0]) 
ABBEY NATIONAL ORD 70P-LON 3000 P 11-Apr-02 77Ju4d1 21,557 73 3012816 (857044) 
ABBEY NATIONAL ORD 10P10N 1 700 P 77-AR-02 17,NF-02 18 73307 4870033 (837616) 
ABBEY NATIONAL ORDIOP-LON 500 P 18Apr-0Z 17JUF02 53883 792256 (3,57713) 
ABBEY NATIONAL ORD 10P-LON 500 P 19ADr-03 17-Ju1-03 5 38943 7 985 77 (25753-4) 
ABBEY NATIONAL 00.D10P10N 1,10 P 72-Apr-02 77-JU-02 11,85875 17,45195 (559510) 
ABBEY NATIONAL ORD 70P-LON 900 P 23Apr-0Z 17JU1-02 9,70098 1427583 (157 85) 
ABBEY NATIONAL ORD tOP.ION 13,00 P 10-May-02 17-Ju1-02 1" 436 75 212 409 51 (S797276) 
ABBOTT LABS COM 300 P 3-JmM2 22-Febff2 1714324 18,87250 47074 
ABBOTT LABS COM 200 P 3-Jan-02 2-May-02 10,13W 67 77,11500 (ZBI1S) 
ABBOTT LABS LOM 1,60) P 22-MW-02 25-Jut-02 5993419 8,,.1Bd 4e (24,55029) 
ABBOTT LABS CpM 1B 100 P 2577-02 7:}JWO2 880 922 00 6BO,B22 00 000 
ABBOTT LABS COM 81000 P 25-Jul-02 75-.M02 301742000 7085,67990 (185990) 
ABBOTT LABS COM 49,300 P Y5-Jul-03 25hJ-02 7,1028800 7,70426800 000 
ABBOTT LASS COM 800 P 3-Jan-02 30.JUb7 ]2,20387 44,46000 (72,35713) 
ABBOTT LABS COM SOD P 3-Jan-02 22-Jul-02 IS 0D88B 37,78750 (71,77881) 
ABBOTT LABS COM X00 P SJen-02 3-JUF02 2212737 3,31500 (11,31787) 
ABBOTT LABS COM 2200 P 22-Mar-03 30-AUp-02 87,907 37 11616615 (28 258 79) 
ABBOTT LASS COM 800 P 3Jen03 7450p02 2,028 45 3334500 (931855) 
ABBOTT LABS COM 400 P 3-Jan-02 7-0d-03 78 777 51 27,1b 00 (605249) 
ABERCROMBIEBFRCMGOCLA 1700 P I&Nw~01 9-Jan-02 17,38388 4086256 8,50110 
ABERCROMBIE 8 FRCH CO CL A 1,4OD P 28Nw-07 5-Mar-02 3785593 3365152 421441 
ABERCROMBIEBFRLHCOCLA 7900 P 28-Nov-01 ti-Apr-0Y 59918 Y7 45,6159 92 1!,31629 
ABERCROMBIE6FRCIICOCLA 200 P 2&Nou-07 17-May-02 815785 480738 7,7508 
ABERCROMBIEBFRCHCOCLA 8,900 P 28-Nov-01 17-May-02 ]77M597 165 852192 185920.5 
ABERCROMBIEdFRGHCOCLA 5000 P iPApr-0i 25.h602 770,99865 758,12700 (171263 
ABERCROMBIEBFRCMCOCLA 6,000 P 2SJUF03 2SJuF02 13530000 138,91580 (187580) 
ABERCROMBIE 8 FRCIi CO CL A 2400 P 70.Apr-0Z J0.Nq07 5451436 76,D43 04 (27,528 68) 
ABERCROMBIE6FITCHCOCLA 200 P 7aApr-02 30-Aug-02 4,55788 833641 (177908) 
ABERCROMBIE 8 FRCH CO CL A 4.300 P 11-Apr-03 JO-Atq02 97,871 58 140.46853 (4279697) 
ABERCROMBIE 8 FITCH CO CL A 7,800 P 28Jui-02 30~Aug-02 172,628 B0 18645080 (13.82200) 
ABERCROMBIE 6 FITCH CO CL A 1400 P 7-AUo-02 30-AUp-03 37 800 W 3057000 128004 
ABGENi7( INC COM 2000 P 14Uw99 3-Jan-02 65,512 B3 1,76 25 6137657 
ABGENIX INC COM 7,600 P 1SDeu99 3-Jan-02 51A78 25 67,812 64 (15,38r 79) 
ABGENI%INCLOM 7600 P 27-Mar-0O 3-Jan-02 St41B15 1/280000 (9038775) 
ABGENIXINCCOM 400 P 1.AuF00 J,lart02 13fO158 ]578053 (12,07596) 

" ABGENIXINCCOM X00 P 3&JUF00 1Jan-03 1],1W58 24 ODD 00 (708951) 
AgGENIXINCCON 100 P 21^ "1 3-J"03 77,10658 8,15600 4D0858 
ABGENL% INC COM 30D P 3Jen-02 28-MW-02 5 878 40 9,90750 (4429 10) 
ABGENU(INCCOM 700 P 34an-02 2-Mry-02 1,03737 990750 (5,87473) 
ABGENI%INLCOM 100 P 4-Jan-02 &JUnOY 1,75797 287550 (1,65757) 
ABGENi%INCCOM 300 P 4-Mm-02 &Juuf02 ]7380 5,79351 (231987) 
ABGENI% INC COM 1850 P iBJUF07 Jo-Aup02 3607594 42 2b3 /0 (612746) 
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ABGENU( INC COM 1 100 P 18JA-07 ]OAtp-02 8.75873 995360 (119-487) 
ABGENIXINCCOM 8325 P 75-Jim iSep02 4895550 57/0570 (85020) 
ABGEIlIX INC COM 775 P 29-Ad-02 1Sep03 5,99850 650923 (51073) 
ABGENU(INCCOM 7,700 P 7Sap0i ADec02 978078 5,%100 (179361) 
ABGENIXINCCOM 700 P 3Sep-02 20UK-02 52!118 5,34800 (10884) 
ABM INDS INC 2300 P 7(MUo-02 1-Sep-04 35 594 00 38 59100 ODD 
ABMINDSWC /,700 P 7OAup-07 7-Sep02 7275100 7287382 (71982) 
ABN AMRO HLDGS NV EURO SB 18,800 P 25-MM-02 31-Ad-02 24113969 327,598 09 (8245840) 
ABN MARO MtDGS NV EURO 56 3 700 P 6-Feb-01 23-UP-02 4623591 9439823 (4815232) 
ABN I1MR0 HLDGS WV EURO SB 7,600 P 2-AAar01 ZiSep02 9497107 17089216 (7592109) 
ABN AMRO HLDGS NV EURO SB 500 P 71-May-01 23-Sap-a2 824810 974518 (3,197 08) 
ACCENNREL7DBERMUDA CLA b0 P 19-Now-01 22-Feb-02 786157 B,BJBHf 1,02464 
AGGENTl1RELTDBERMUDA CLA 700 P 16Nw-01 25-Feb-02 1801181 15/8677 4,52565 
ACCENTUHE LTD BERMUDA CL A 1100 P 78~NW~-07 15-Feb-02 73~M 07 26,S4772 573635 
ACCENTUHELTDBERMUDA CLA 100 P i6-Nw-01 14-Feb 03 3887717 PB9J0B7 768070 
ACCENTURE LTD BERMUDA CL A 38W P 19-Nov-01 14-Feb-02 89 ]73 08 8408778 1530528 
ACCEHTUHE LTD BERMUDA CL A 700 P 7B-NOV-07 27-Feb-02 18 799 77 7586 17 271314 
ALLENTURE LTD BERMUDA CL A 1 700 P 19NOV-01 28-Feb-02 W BBB 42 3760927 675715 
ACCENTURE LTD BERMUDA CL A 700 P 19Nw-01 28-Feb-02 Y 598 38 221231 WOOS 
ACCENTUREl7DBERMUDA CLA 700 P 20-NOW-01 4-MM-02 2,68040 3,11775 5525 
ACCENTURELTDBERMUDA CLA 3,100 P 31-0eo-01 24Ap-02 49,17728 5581787 (84B081) 
ACCENTURE LTD BERMUDA CL A 2,600 P 77-Jan-02 24Apr-07 60 am 60 87 691 90 (6 858 70) 
ACCEHfURElTDBERMUDA ClA 1500 P 17-Jan-07 7'rApr-02 33,64068 3905175 (547407) 
ACCENTURE LTD BERMUDA CL A 1 900 P 20-NOV-01 24pr-03 41,L57 57 40 681 85 3 T75 87 
ACCEMURELTDBERMUDA CLA 800 P 200ec01 24AprC1 7871885 27,14576 (3,3681) 
ACCOREUR7 6,100 P 3-Miy-02 73-May-02 210,22308 261 58723 (213651 
ACCREDO HEALTH INC COM 7 100 P 25-Jul-02 25-Jul-02 89 891 00 89 70189 S8611 
ACCREDOHEALTH INCLOM 8100 P 77Ju1-02 f-Sep-02 414,96300 322,86158 9300112 
ACCREDOHEALTH INCCOM 800 P 1-iWp02 1-Sap-0I1 1088400 ]710080 388320 
ACCREDOHEALTH INCCOM 3,100 P 30-Aug-02 7-SepOY 159,8700 758,81700 000 
ACE LTDCAYMAN ISORDSHSADR 3300 P 25-Jul-02 26-Jul-02 81,07255 8118000 (18745) 
ACOMCOY50 700 P 14-Jeri-00 16-Deo-07 283193 703380.1 (750451) 
ACOMCOY50 700 P 7a-Jan-007 78-13eo03 283792 10"733 (761041) 
ACOMCOY50 700 P 19-Jan-00 18Dao-OZ 2.83192 1087099 (778907) 

" ACOM CO 450 700 P 24Jan-00 16-13eo-02 8,495 77 3221602 (2372025) 
ACOM CO 450 700 P 2SJalF00 1&De604 253192 1086189 (802997) 
ACOMCOY50 100 P 8-Fe0-W 7&Oat-02 387792 71,57031 (869839) 
ALOMCOY50 700 P 14FeG90 1B-Dac-03 819577 3590117 (2740540) 
ACOM CO 450 700 P 15-Feb-00 7B-DeG02 849577 3588023 (2738446) 
ACOM CO 450 100 P IS-Feb-00 7B-OaU02 293192 1165865 (8815673) 
ACOMCOV50 200 P 12-Jan-00 17-0ec-07 565868 79,15i H (1319776) 
ACOMCOY50 700 P 12-Jart00 17-Dea02 5,85888 2073999 (7468737) 
ACOM CO V50 100 P 7 WBIF00 77-Ow02 2$2934 70 3]B N (7,507 70) 
ACOM CO V5D 1,000 P 22-MW-00 78-Deo-OY 28,43249 705,787 40 (71,328 91) 
ACOMCOY50 600 P 2-Oct-00 19Deo02 170599 1924995 (3219016) 
ACOMCOY50 1900 P 11-0ec01 19-Dec-02 54 .02173 1336793] (7987760) 
ACOUITIBRANDS INC 3,900 P 3D-Aug-02 7-Sap-07 5160000 5500599 (0.599) 
AC7ELCORP COM 1600 P 74Apr-02 3D-AUp-02 65,8214 59 710,50112 (44,66753) 
AC7El CORD COM 26M P 21Ap-03 30-Aug-02 3721056 67,365 78 (45,15170) 
AC7EL CORP COM 3200 P MApr-0Y 30-Aug-02 45 797 98 7518624 (2938826) 
ACTEL CORD COM 600 P 2&W-02 7dAUp-07 e .504 74 71097 43 (569268) 
ACiELCORP COM 1300 P 26rApr-03 1Sep-PI 7812100 70,S4411 (1273717) 
ACTELCORP COM 200 P 26Ap-02 1Sep03 281100 180200 (1,%800) 
AG7EL CORP CON 2 300 P 2&W-037 7SepO2 32,59100 51,887 65 (12,276 65) 
ACTEL CORP COM 700 P 7-Sep-02 200eG02 1129832 991900 1 377 32 
ACTIONPERFORMANCE COSINC SOD P 30-Aug-02 1-SepOt 71,81800 7717100 (1&100) 
ACTION PERFORMANCE COSINC 78600 P 30-Au g-02 7Sep-02 607,08200 67228782 (10,20583) 
ACTON PERFORMANCE COS INC 3,200 P 7dAUp01 7-SepOt 103SB .100 10533984 (7 75504) 
ACTION PERFORMANCE COS INC 70M P 30-Aug-02 1-SapOt 736,59000 22337000 ] 220 00 
ACTONPERFORMANCE COSINC 19000 P 7-Sep02 7-Nov-02 33938866 81503000 (275W731) 
ACTION PERFORMANCE COSINC 71500 P 135ap-OZ 7-Nov-0Y Z05419r5 111,705 00 (72888555) 
ACTION PERFORMANCE COS INC 17,600 P }Od-0Y 7-Nov-02 20720571 710 ]33 0B (311737) 
ACTION PERFORMANCE COS INC 7(1 800 P SNov-OI 7-NOW-02 37154127 43634864 (6480737) 
ACTON PERFORMANCE COS INC 2 BOO P 1-Oc1-07 1&NOr-07 51,27765 5533920 (1087 55) 

ACTION PERFORMANCE COSINC tOXq P 7-SepM 13-Nov-02 77113151 330,7700 (1590:1949) 
ACTION PERFORMANCE COSINC 600 V Y3-0d-0Z 13-NW-02 70,0687 7277877 (230958) 
ACTION PERFORMANCE COS INC 3,600 P T4-0G-03 19-NOV-02 65,925 77 71257 92 (833275) 
AC7MSIONINC 8100 P 3SN1-03 25-JuF03 16368000 76388088 (711088) 
AC7IVISIONINC 1,500 P 25JuW2 2S-Jul-02 39,60000 3960D00 000 
ACTMSIONINC 200 P }JUti02 2-Doe-02 4,381 .86 5,01980 (68791) 
ACTUANTCORP CLANEW 2800 P 7-FaRM 1-Sep47 10770000 850000 27,70000 
AC7WIMCORP CLANEW 300 P 29JUF02 1Sep-02 7,65000 712500 525 OD 

" AC7UANT CORP CL A NEW 400 P 30.Aup-02 iSep03 1530000 15 ]68 00 (6800) 
ACTUANfCORP CLANEW 7000 P 70-Aug-02 1Sep07 287,75000 28908280 (1,33480) 
AC%IOMCORP COM 5,500 P 25-JU404 25-JUW2 79,860 00 80,5790 (59790) 
ACXIOMCORP COM 35000 P 30.Aup-02 7Sep07 677,)5000 62],8000 (5,88000) 
AC%IOMCORP COM 1000 P 30-Aug-02 7SepO2 17,650 00 77,75500 (10500) 
ACXIOMCORP COM 900 P 24-Apr-02 180et-02 137578 189800 (580 W) 
ADAPTECINCCOM 7500 P 35JU1-02 25-Jul-02 4882500 4BB250D 000 
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ADCTELECOMMUNICATIONS INC 9100 P 25-Ad-02 3SJUF0I 1855290 7655290 000 
ADC TELECOMMUNICATIONS INC 59 700 P 26-Jul-02 YSJUI-0Z 102 MS BO 111,80169 (9,755 79) 
ADECCOSAGHF7(REGD) 100 P 7frApr-0t I-.Mf02 2,11891 25.a48 72 (74I7B1) 
AOECCO SA CMF7 (REGD) 3.60D P 17-Apr-0I 4-Jun-02 219,770 15 241 800 17 (7I030V1) 
ADELPHIABUSINESS SOLUTIONS 847 P 2-Apr-0f 1I-Jm02 leg 77 49031 (J2051) 
ADElPH1ABUSINESS 50LUT10NS 996 P 144v-017 7FJai-OZ 1997) 5793 (3t970) 
ADEL7HIABUSINESS SOLUTIONS 697 P 30May-01 14Jm0i 13981 33181 (25383) 
ADELPHIABUSINESS SOLUTIONS 707 P 74J"17 14-Jan-02 71980 HZOB (29228) 
ADELPHIA BUSINESS SOLUTIONS 747 P 1-0d-01 14-Jan-02 7980 233 74 (878,) 
ADELPMWBUSINESS SOLUTIONS 1,691 P 3440W01 14Jan-02 33955 5500 (27075) 
ADELPHIA BUSINESS SOLUTIONS 1 591 P 1I-NOV-01 f1-Jen02 31B 57 51126 (19169) 
HDELPHIACOMMSCORP CLA 1700 P 2-AX-01 2NAar02 x,14651 61,W094 (8049447) 
ADEIPHIA COMMS CORP GL A 3 000 P 79Apr-01 2]-0lay-0Y 1 878 25 6848057 (S3,60232) 
ADELPHIACOMMSCORP CLA 1,400 P 30Mar07 23-May-02 ],11.78 5789678 (19,48158) 
AOELPHIACOMMSCORP LLA 1,50D P 79J&01 T1Mey-02 3,65869 58,28193 (56,62123) 
ADELPHIA COMMS CORP Cl A 7 500 P 1-0d-07 23-May-02 365889 30,81626 (37 15757) 
ADELPHIACOMMSCORP CLA 3,400 P 9Nw-01 2}May-02 a.293 03 7251970 (r4.256 67) 
ADELPHIA COMMS CORD CL A 9,200 P 14-Nov-01 2SMey-02 760520 67,40298 (5959778) 
ADELPHIA COMMS CORP CL A Y SOD P 15-Jan-07 23-May-02 8 097 81 6864925 (B2 557 N) 
ADELPHIACOMMSCORP CLA 1100 P 1SJarv0Y 274tay-02 2,68301 7778028 (7509740 
ADELPHNCOMMSCORP LLA 7OD P 16.1sH12 71May-0] 2791 2.34225 R,398.7q 
ADELPHIACOMMSCORP CIA 2,600 P &MS-0Z 23-May-02 6341 73 6306560 (56.723 87) 
ADElPH1ACOMMSCORP CLA 2300 P 79-Mar-03 2}May-02 560999 51 714 01 (46 114 03) 
ADELPHIACOMMSCORP LLA 5700 P 2-Apr-02 23-May-02 1243954 5980751 (4748300) 
ADOBE SYS INC DEL COM 4.200 P 25-Sap-01 17-Jmf07 15299572 705,88862 47,10910 
ADOBE SYS INC DEL COM 2600 P 2&Sep01 II-Jan-02 94,711 64 W,280 BL 3143076 
ADOBE SVS INC DEL COM 5200 P 27Sep01 71,102 789 427 2E 11936392 7005936 
ADOBE SYS INC DEL COM 1,000 P 27-S"7 1 Wan-0I 3519037 t3.%4fi0 12.25 77 
ADOBE SVS INC DEL COM 200 P 3-Jan-02 13-Feb-02 7109 B8 6 613 00 79588 
ADOBE SYSINCDELCOM 200 P 3JanO2 7&Apr-0Z 80005 8,6100 7J8715 
ADOBE SYS INC DEL COM 28M P 2SJU1-0] YS.NF07 55 604 00 65,6M 00 000 
ADOBE SVSINCDELCOM 7,30D P iSJWOY 25Ju1-02 7710380D 171,03900 000 
ADOBE SVS INC DEL COM 9 SOD P YiJU407 3bJUF03 22258500 231,05900 (8,174 00) 
ADOBE SYSINCDELCOM 200 P 3,Jan02 33,M02 183993 881700 (1 77307) 

" ADOBE SVS INC DEL COM 200 P 3Jan-02 3Nuq-OZ 1 7IX7 B7 8,617 00 (2 508 17) 
ADOBE SYS INC DEL COM 400 P 1JV~W 1SAUo-02 782976 1322500 (539524) 
ADOBE SYS INC OEL COM 200 P 1lat01 I9Sep-02 3,829 BB 6 613 00 (2,fi&7 12) 
ADOBE SYS INC DEL COM 200 P 3-.!M~02 7 7Sap02 395192 661300 (266108) 
ADOBE SVS INC DEL COM 2U0 P 3-Jan-02 3Sep-07 3 889 Be 6,61300 (294312) 
ADOBE SVS INC DEL COM 200 D 3-Ja n-02 7-Od-02 3,971 30 661300 (264170) 
ADTRANINC 1,700 P 74Nq-02 7SepO2 39,5600 29,5133 OD 000 
ADTqANINC 55U0 P 30-Aug-02 7-Sap-02 %81500 10208000 (6A3500) 
pD7RANINC 0,000 P 1-Sep02 754DR-07 73706-467 1013.000 3272167 
AD7RANINC IW D ISap03 1B-Nov-0Z 77,08328 8,85800 072738 
qDTFAN INC 200 P 7-Sap07 40Zet-02 615411 347800 257611 
ADVANCE PCS COM 5200 P 25JUl-03 25-Jul-02 710,552 00 715,668 7Z (511472) 
ADVANCE PCS COM 700 P 12-MW-02 31AUp02 200393 317740 (1,77J 47) 
ADVANCED AUTO PT51NC 0.50 P 6AAar02 25Apr-03 25,17317 18,900 00 827211 
ADVANCED AUTO PTS INC 8W P 6-MW-02 B-May-02 /B 008 55 37 60D 00 14 .408 SS 
ADVANCED AUTO Pf51NC 7,725 P 64lar-02 234tay-02 6531928 1725000 IS .D99 28 
ADVANCED AUTO PTSINC 425 P 6-MW-02 &JUt02 212151 7785000 887751 
ADVANCED AUTO Pry INC `~ P 6-Mer-02 70 .Nrt02 2646820 18 900 00 7 568 20 
ADVANCED AUTO PTSINC 850 P &MU-02 20Jm-02 78,80680 1730000 12,50180 
ADVANCED AUTO PTSINC 675 P 8-Mar-02 14JVW2 1101959 4835000 1266959 
ADVANCED AUTO PTS INC 3200 P 25JW-02 35-JUF03 14720000 146,39680 80320 
ADVANCED DIGITAL INFORMATION 5.600 P 30-Aug-02 7-Sep-04 31,1J600 31J7777 (1 .18712) 
ADVANCED DIGITAL INFORMATION 5000 P 30-Aug-02 7-Sap-0I 27,8W 0) 28,925 OD (712500) 
ADVANCED DIGITAL INFORMATION 7,700 P 7Sep02 20Da-07 79722! 771800 70423 
ADVANCED FIBER COMMUNICATIONS 300 P 5JWW2 12-MW-02 5,8711 5,64450 2981 
ADVANCED FIBER COMMUNICATIONS JW P &.W~02 Z4-Jun-02 190785 5,64460 (74265) 
ADVANCED FIBER COMMUNICATIONS 5800 P 2bN1-0Z Y`rJuFUI 0409920 %178M (1 .J79I4) 
ADVANCED FIBER COMMUNICATIONS 200 P 31s-02 30-Jul-02 3,8989 376300 (27311 
ADVANCED FIBER COMMUNICATIONS 400 P }JaF01 12"h6-03 70117E 7.52600 (57477) 
ADVANCED FIBER COMMUNICATIONS 7,015 P 9-May-01 7PAuo-02 75.9797] 34 7119 50 119022 
ADVANCED FIBER COMMUNICATIONS 75 P ?2-May-07 7DIWo-0Y 1 333 57 7 807 50 (<749Z) 
ADVANCED FIBER COMMUNICATIONS 900 P 19-.1uF01 30Aup-0Z 7599099 77,35767 (176888) 
ADVANCED FIBER COMMUNICATIONS <PS P 14JuW1 J6Ng03 7,6051 B1%88 (5915!) 
ADVANCED FIBER COMMUNICATIONS 175 P 30JuF-01 30-Aug-02 ]73757 463915 (150773) 
ADVANCED FIBER COMMUNICATIONS 75 P 3UOd-01 JO~3 1,312 08 135675 (1407) 
ADVANCED FIBER COMMUNICATIONS 225 P 23JW03 30,Aup-02 x,02655 3,79750 27775 
ADVANCED MARKETING SVCS INC 150 P 3a0U-01 3DApr-02 359539 2,371 BO 7 377 59 
ADVANCED MARKETING SVGS INC 550 P 6,A8-01 J0.Apr-02 77,183 10 11 247 81 1,964149 

" ADVANCED MARKETING SVCSINC 7800 P 6JuF01 11-Apr-02 9777577 7766931 1]tA58] 
ADVANCED MARKETING SVCS INC 1 400 P (lJW-01 17-Apr-0T 32 705 79 28,61501 349077 
ADVANCED MARKETING SVCS INC ".+.A P 6-Jul-01 7SApr-0Z 1334827 71 24162 210865 
ADVANCED MARKETING SVGS INC J 100 P 24-May-02 30-Aug-02 <b 07155 67,050 72 (18,978 17) 
ADVANCED MARKETING SVLS INC 300 P 28-May-03 3PAt~p02 ~.2"7 87 5,78200 (1,10 77) 
ADVANCED MARKETING SVCS INC 545 P 26ASry-0Z 36AuQ-02 712] i8 946155 (2,03827) 
ADVANCED MARKETING SVCS INC 1575 P 2S&04 70-AUp02 22169 83 78,805 50 346433 
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ADVANCED MARKETING SVCSING 2525 P 2SJWUi 7PAUp02 34,90e 08 30.1850 475958 
ADVANCED MARKETING SVCSINC 725 P 3'}JW92 30Auq-OZ 1002311 9]94T7 61831 
ADVANCED MEDOPTICS INC 7,100 P 25JW-03 25JW-0Y 18,9D0 OD 1900889 (70889) 
ADVANCED AIEDOPTICS INC 1 P 3JerW1 1&4601 BB2 990 (10B) 
ADVANCED MED OPTICS INC b9 F 3+18rt42 27-Sap-02 85005 8B0 31 (13026) 
ADVANCED MICRO DEVICES INC COM 400 P 1JanL02 12-MW-02 631534 716200 (548 66) 
ADVANCED MICRO DEVICES INCCOM 600 P bJarv02 4-MV-0t 903286 1074300 (1,71010 
ADVANCED MICRO DEVICES INC COM 500 P 3-Jan-02 16Apr-02 7,072 iB 895250 (188022) 
ADVANCED MICRO DEVICES INCCOM 400 P 1JaMY bApr-03 518581 718200 (187878) 
ADVANCED MICRO DEVICES INC COM 200 P 1JaiW2 1O-May-O22 221293 7,587 00 (136807) 
ADVANCED MICRO DEVICES INLGOM 3800 P 25JuW4 3SJUF07 2986800 4986800 000 
MVANCED MICRO DEVICES INC COIA 2,100 P 26.N.02 25-Jul-02 18942600 788 687 .31 74499 
ADVANCED MICRO DEVICES INC COM 1 500 P ]0.Jun07 6Auo-0P 77,sB965 X8,531 00 (110.11 75) 
ADVANCED MICRO DEVICES INCCOM 17,700 P 22-Jun-01 6Nq-02 8657737 371,51829 (78597091) 
ADVANCED NEUROMODULA710N SYS 1 fi00 P 30-AUp-02 1SapO7 5414400 5414400 000 
ADVANCED NEUROMODULATIONSVS 3500 P bAup03 1Sep07 118 4400D 118 440 00 000 
ADVANCED NEUROMODUUl10NSYS 13,500 P J0.Nq02 7Sep02 4S6B1000 .8050755 (3,66755) 
ADVANCED NEUROMODULATIONSYS BIW P 7"SepOi 71-0d02 27537811 71857800 787032 
ADVANCED NEUROMOWU710NSVS 8,000 P 1Sep02 71-Oa-01 278,36307 20001000 77,77707 
ADVANCED NEUROMODUUiIONSYS 1600 P 7-Sep-0Y 7SOe-02 169,61278 155,68000 1785878 
ADVANCED NEUROMOOUUTION SYS 7100 P Y7-Sep-02 150a-02 281 BOB 78 245,66284 18,14512 
ADVANCED NEUROMODULATIONSYS 7fi00 P 1Sep0Y 20Deo-OI 54,67963 5174100 5587 
ADVANCED NEUROMOWUTIONSYS 200 P 1Sep03 10.Dac02 6871% 841800 JBBBS 
ADVAHfE5TY50 600 P 23Auo-07 31-0d-07 18,88787 3271861 (11,34900 
ADVANTESTY50 4,700 P 23-Atq-07 30-0d-02 152,72826 25158787 (98.855 65) 
ADVANTESTY50 3500 D 21AUp02 40c1-03 1191830 1417 34824 (68,10194) 
ADVANTESTY50 700 P 23,Aup-07 1-NOV-03 1,17027 535287 (2,02151) 
ADVENT SOFTWARE INC 7800 P 20-Jul-01 30-Jan-02 101,59738 1132990 (73WI54) 
ADVENT SOFTWARE INC 100 P 20Jui-01 25-Feb-02 1,67218 8,01210 (1,33991) 
ADVENT SOFTWARE INC 3,200 P ZdJuF07 25-Feb-02 118,51007 194,56048 (5150/7) 
ADVENT SOFTWARE INC 3000 P 2Nu407 2SFatr02 710,18569 777,12750 (J888787) 
ADVENT SOFTWARE INC 200 P 24-Jul-01 11-Nn-07 486553 1180850 (894297) 
ADVENT SOFTWARE INC 7,M0 P Z7-Sep01 17-Nn-02 87,71108 10547854 (22 78148) 
ADVENT SOFTWARE INC 100 P 24SepZ7 11,Mt02 i43Y77 3,44040 (1007 W) 

" ADVENT SOFTWARE INC 7,00 P 245ep01 72,Nn.02 30,70037 4816560 (17,6573) 
ADVENT SOFTWARE INC 300 P 2SSep01 12-ha"] 857865 11,W700 (151235) 
ADVENT SOFTWARE INC XID P IS-Sep01 1}.hn02 4,47854 739400 (291746) 
ADVENT SOFTWARE INC 3600 P 26-Sop-01 13-J un-02 5819508 869716 (]BSO7J8) 
ADVENT SOFTWARE INC ]00 P SJan-02 24-!M-03 0,68379 1576950 (9,W5 71) 
ADVENT SOFTWARE INC Z50D P 7SJUF02 25,1u402 45,25000 1535100 (10200) 
ADVENT SOFTWARE INC 100 P 3-Jan-02 30Ju1-02 1,978 9! 525650 (3,27756) 
ADVENT SOFTWARE INC 700 P 22-Feb-02 30-Jul-02 19789, 4,5t035 (Y5073f) 
ADVENT SOFTWARE INC 100 P 8-Apr02 3O~h40Y 197894 542750 (344856) 
ADVENT SOFTWARE INC 200 P 3-Jan-02 7Z-JuW2 3,99187 7051300 (854770 
ADVENT SOFTWARE INC 200 P 74NW2 23-AUp-04 3,83188 4,745 SO (91701) 
ADVENT SOFTWARE INC f00 P 29-May-02 1'rALqM 176095 423350 (t<9755) 
ADVENT SOFTWARE INC 700 P &Jut02 15JUq-02 7 74095 3,S9350 (1 853 55) 
ADVENT SOFTWARE INC 200 P 14Nn02 3-Sep02 3,30410 474890 (1,M180) 
ADVOINC B I00 P 30-luq-02 1Sep-03 29223600 288,90176 (868878) 
ADVOINC 500 P 7-Sep03 1500-01 1531558 7739500 (2,07842) 
ADVOINC 1500 P 15ep0Y 20-Dec-02 "875850 52,18500 (242850) 
AEGON NV EURO 12 1,300 P 14-AUp-Ot 7-MMr-02 98,178 75 131,895 88 (3621911) 
AEGONNVEUR017 970D D 25-Sep01 7-Mar-02 22214524 279,77522 (7782988) 
AEGONNVEURO72 27,700 P 18-Sep02 11-0a-02 727,01790 47078750 5027040 
AEROFLEXINC 1800 P 12-NOr-07 5feD-07 2787978 3027744 (279766) 
AEROFLE%INC J500 P 121Jw-07 &FeD02 52,809 30 5887280 (8,08350) 
AEROFLE% INC 1000 P 12-NOV-01 12-Feb-02 50 757 74 6729320 (17025 96) 
AEROFLE%INC 1,300 P 77-1,10-07 13-Feb-02 1883833 ]7,89701 (5,27087) 
AEROFLE7( INC 4300 P 12-Nw-01 12fab02 53,34499 7232944 (18 954 45) 
AEROFLE% INC 1 300 P 17-NOV-01 16Feb-02 14 728 77 21,86701 (7,138 27) 
AEROFLEX INC 1 300 P 12-NOV-01 14-Feb-02 15,377 98 27 887 01 (648906) 
AEftOPOS7ALEINC 1351 P 15-May-07 16May-02 3872670 2437200 14,75470 
AEROPOSTALE INC 3 900 P 30-Aug-02 7-Sep-07 63570 00 6232200 124800 
AEROPOSTMEINC 390D P 1Sep02 13Sep-07 7644393 63,57000 1287393 
AES CORP COM 6 100 P 25,IUFM 254U1-02 70,797 00 1079700 000 
AES CORP GOM 20 700 P 25-JuI-Ol 35-h6-02 51 6B4 00 59,65268 (7 96868) 
AETNAINLLOMNEIY 1,700 P 25JW-0I 2SJu40i 7137500 71,3t500 000 
AETNA INC COM NEW 70 300 P 75-Ad-02 75-.hE-02 432,05500 436.24311 (415811) 
AETWIINCCOMNEW 700 P Z1-May-0I J0+4uq-OZ 297513] 31,77700 (189887) 
AET1U INC COM NEW S l00 P Y2-May-02 WJUq-02 24637020 26494400 (18,57] BO) 
AE71JP. INC COM NEW 1 700 P SJivW4 7(YAtq07 7221195 7994182 (772907) 
AETNAINCGOMNEW 7900 P B,lui-02 30-AW02 16566171 78881783 (37,78517) 

" AE7IJP.INCCOMNEW 100 P 77Jim02 30-Aug-02 5945867 69855&1 (1038727) 
AETNA INC COM NEW 1 000 P 72-Jun-02 30Aup-0Y 42,47762 4984000 (7,36239) 
AETNA INC COM PEW 700 P 7AUp-03 30-Aug-02 38 .73 37 31,038 00 (130367) 
AEfNA1NCCOMNEW 2,300 P 21-May-02 30.AUp-03 98,om 00 10135900 (8,35800) 
AFCENTERPRISES INCCOM 50 P &Mar-01 31-Jan-02 150651 88125 52508 
AFC ENTERPRISES INC COM 600 P S-Mar-ol 13-Feb-02 IS 1139 72 11,77500 706472 
AFCENTERPRISES iNCCOM SOD P 6A1:-01 Web 02 7893368 17,77500 7,1868 
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AFC ENTERPRISES INCCOM 612 P &Mar-01 17,Iu1-0i 163362 17,01050 1,32592 
AFC ENTERPRISES INC COM 178 P &MU-01 15-Jul-02 3 49507 270825 78682 
AFCENTERPRISES INCCOM 300 P B-Mar-07 12-Jul-02 7,82501 5,88750 2,03757 
AFC ENTERPRISES INC COM 1 X00 P &Mar-01 3D-Aug-02 31,77201 17,17500 429704 
AFC ENTERPRISES INC COM 1,889 P 12-MM-01 30-Aug-02 42,415 68 3.403412 8 3E1 58 
AFC ENTERPRISES INC COM 7,91 P 1--Mm-077 70~AUp0Y 43 52272 ]6 TN 88 7,10186 
AFC ENTERPRISES INC COM 770 P 3-Apr-01 3()Mp-Qt 9 858 07 315563 770240 
AFC ENTERPRISES INC COM 800 P 19Aprd7 7o-AUp-OI 78,155 45 16,080 00 127545 
AFCENTERPRISES INCCOM 175 P 22-May-01 JO,Mp-07 787151 .07050 (8898) 
AFC ENTERPRISES INC COM 500 P 30.JuF01 7(YAU9-02 1134710 70,67000 67710 
AFCENTERPRISES INCCOM 755 P 7SAt¢O7 36Aup02 17,77411 1881775 48848 
AFCENTERPRISES MCCAM 70 P 1&Aug-01 70-Aup-02 1,577 TS 1,St3S0 3425 
AFC ENTERPRISES INC CAM 7 075 P 1SAUp07 1-SOP-03 12,797 75 4134375 1,05000 
AFC ENTERPRISES INCCOM 825 P 29-Ad-02 1-SOPQ2 1865J25 Z1]YBS7 (1,57378) 
AFC ENTERPRISES INC COM 2,700 P 1-SepO2 7JSep-0I 5198838 81 017 00 (9 158 8i) 
AFFILIATED COMPUTER SVC3INC 4800 P 3-/ug01 75-FeD02 3755148.1 19E98000 1855484 
AFFILIATED COMPUTER SVCSINC bD P 3-Aug01 2S-Feb -02 1858800 7658000 188801 
AFFILIATED COMPUTER SVCSINC 7100 P 7f.Aup01 26-Feb-02 55,7W 12 49 64388 80603 
AFFILIATED COMPUTER SVLSINC 88W P 25-Jul-02 2SJW-02 25180000 255,75958 (4,15956) 
AFFILIATED COMPUTER SVCSINC 800 P 16AUp-07 30-Aug-02 102720 77,23387 298949 
AFFILIATED COMPUTER SVCS INC x.600 P 24-Aug-01 30 Aug-02 205.581 15 198 16056 942069 
AFFILIATED COMPUTER SVCSINC 1600 P 7-Sep01 3PAup02 20550175 781,78818 11,39286 
AFFILIATED COMPUTER SVCSINC 7.2q0 P t,RupdY 30-Aug-02 F+JB3BB8 Sl91BOD (1,31871) 
AFFILIATED COMPUTER SVCSINC 2700 P IS-Aug-01 1/-AUp-02 10295843 8701]78 11,94185 
AFFILIATED COMPUTER SVCS INC JOU P 78-AUp-01 7SNq42 14,109 17 1241097 178820 
AFFILIATED COMPUTER SVCS INC 200 P bJao-02 71-Nw-02 938171 10,49950 (1,117 79) 
AFFILIATED COMPUTER SVCSINC 300 P 1Jen-07 30-OW-02 75,83851 1571925 (72277) 
AFFILIATED MANAGERS GROUP INC 599 P 25-Jul-02 YSJUf-02 2588279 25,99145 (10868) 
AFFILIATED MANAGERS GROUP INC 7,001 P 2SJu1-0] 25-AA-02 13,75371 .3,25321 000 
AFFYMETRI% INC OC-CAP 57% WOW P 3S.A602 25,IuF0I 181 000 OD 16558100 (1 .587 00) 
AFUCINCCOM 300 P 3-Jen-02 5-Feb02 73862 709050 25152 
AFUCINCCOM 200 P 111e1W3 4Mer-02 525782 /73100 53192 
AFUCINCCOM 200 P 3-!0W7 12-Mr-03 5,71891 /7310D 98591 
AFDC INC COM 200 P 3den-02 25-MW-C2 5,92591 4 737 00 119491 
AFDC INC COM 200 P SJaW7 34Apr-02 8,078 J7 4771 00 134831 

" AFIACINGCOM 590U P 35,1u1-02 25-JuI-02 181,61000 764,67000 000 
AFDC INC COM 21900 P 25-1uF02 2S-Jul-02 S803m 00 574591 88 5,72832 
AFLACINCCOM 15800 P 45-JuL02 25-!u407 440,82000 440,82000 000 
AFTERMARKET TECHNOLOGY CORP 7800 P 25Sep-0Y 1WJw-0t 877370 10291944 (70,7783.) 
AFTERNIARKETTECHNOLOGY CORP 4700 P YSSep-02 Z2-Nb"7 57,74851 5409868 (1352 14) 
AFiERMARKET TECHNOLOGY CORP BOD P 7-Oct-02 71-Nar07 1029201 775805 2.53393 
AGCOLORPCOM 3,130 P 2SLA"2 PS.A607 .007710 4007310 ODD 
AGCOGORPCOM 3070 P 35-,h602 25-JuI-02 55,18790 51,87771 275169 
AGLOCORPCOM SB00 P 22-Feb-02 30-Aug-02 110,76851 720,77468 (985870 
AGCOCORP COM 3500 P YSFaG01 30-Aug-02 177508 52,78750 (5038l1) 
AGCO CORP COM 7 700 P 2&FeO02 3PAup03 63033 48 71788 25 (17 76277) 
AGCOCORP COM 1500 P B-Mr-02 30./wp07 1774508 5587775 (9,11269) 
AGCO GORP COM 3 100 P 12-AUp02 &PAUp02 59.2W 88 6027361 (1069 73) 
AGCO CORD COM 1600 P 13Nq-0t 3PI4o-07 49 851 E8 51 888 34 (2 .24348) 
AGCOGORPCOM 1,00 P 11Aup-07 30,~7 271775 7591917 (1 .72742) 
AGERE SYS INC CL A 231 P 9-A"l 4-Jur,02 68720 INS 46 (25526) 
AGERE SYS INC CL A 1 P &h1-07 20-Jun-02 236 310 (0 74) 
AGERE SYS INC CL B 5680 P 4Ju401 "u,03 77,008 60 2351022 (9.503 62) 
AGERE SVS INC CL B 0 P &Ju407 Z&JunO2 032 Ou (011) 
AGERESVSINCCLB 775800 P 7SJul-07 25-Jul-02 320,78800 YL4033B0 (3,29880) 
AGttE1RTECHNOLOGIES 1NC 200 P Ylvi-02 27-FaGql 5,59761 804300 (45139) 
AGILEIfT TECHNOLOGIES INC 300 P 3-Ja n-02 4-Mw-02 102823 906150 121781 
AGILENTTECHNOLOGIES INC 5700 P 25-Jul-D2 25JuF07 95,70700 %70700 000 
AGILENTTECHNOLOGIES INC 25500 P 25,NF02 25-Jul-02 4281500 450.49575 (?215075) 
AGILEMTECHNOLOGIES INC 7,300 P 2SJu402 25-AA-02 12256700 772,%700 000 
AGILENTTECHNOLOGIES INC 100 P 3-Jan-02 1iJu40t 7,0202 3,02150 (81858) 
AGILEM TECHNOLOGIES INC 300 P 3-Jan-02 27-Sep02 4078A8 906450 (498562) 
AGILEMTECHNOLOGIES INC MO P 3Jart02 17 "Sep07 8$1]3] 7708600 (587267) 
AGILEIlTTECHNOLOGIES INC 600 P 3-Jan-02 71-0d-0Z 777778 78,12800 (707953Q 
AGILEMTECHNOLOGIES INC 700 P 70-AMy-02 17Nw"2 1,77187 280780 (1,4.159n 
AGILEMTECHNOLOGIES ING 2fID P 29-May-02 1"w-03 274365 50030 (2.BbbW 
AIFULCORP JPY50 300 P 21-Jan-02 6-MW-02 18,70177 1883341 (713138) 
AIFULCORP JW50 500 P 22-Jan-02 6-MV-02 2787520 ]0,37875 (1.51755) 
AIFULCORP JPY50 100 P 22-Jan-02 8-MM-02 12,02591 12,15150 (72559) 
AIFUL CORP J W50 800 P 23-Jan-02 6Mer-02 4B 10] fi5 18,7!7 90 (634Z5) 
AIFUL CORD JPY50 SOD P 24-Jan-02 &Mer-02 30064 78 30,54727 (48249) 
AIFUL CORP JM50 Sao P 25%n02 8-MV-02 4810355 17,6]710 47045 

" AIFULCORP JPY50 700 P 18Jan-0I 5-MW-02 1727640 1856059 (138119) 
NFUICORP JPY50 100 P 21-Jan-02 6Ma-02 5,75880 827787 (51901) 
NPULCORP JW50 400 P 18-Jan-02 1-MS-03 22,78004 11,7718 (1 .86763) 
AIFULCORP JPYSO 700 P fOAlar-02 2PDeo02 24,53532 1879087 (2415955) 
AIFULCORP JPV50 200 P &Mey-0I 1B-Dec02 899079 1387773 (684081) 
AIFULCORP JPV50 700 P 9-May-02 19-Dec-02 1011571 2(171970 (10.77149) 
AIFUL CORP JPY50 700 P 10-May-02 19-0eu03 9.457 71 097070 (7.88 96) 
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AIFULCORP JW50 400 P 1-May~02 170ea0't 75,52982 2773579 (127087 
AIFULCORP JPY50 100 P bMay~M 73-UeWi 7,80217 688217 (1,99978) 
AIFUL CORP JPY50 700 P 7JAsy~02 1J-)ec-02 388241 6,971 36 (308595) 
AIFULCORP JPY50 700 P &Mey-02 1}Deo02 7,88241 BB%01 (307260) 
AIFl1LCORP J7V50 50 P 8-May-0Z 17.OeC-02 1,82856 3,r/750 (7,62041) 
AIFULCORP JPY50 2710 P 9-Meri02 77-0w02 730813 13,87717 (850690) 
NFUL CORD JVY50 350 P 1aMey-0I 2I-Oet-0t 12.33863 24 39743 (1205890) 
AIFULCORP JPY50 600 P 70-Mey-02 28-0xO2 1157775 4182417 (2077282) 
AIFULCORP JPY50 300 P 10.May-07 Z7-Dec-0i7 7100163 7001308 (BG101fi) 
NR PRODS 8 CHEMS INC COM 14600 P 26FeO-02 3-May-02 73256943 6S4,11570 ]8,27373 
AIRPRODS BCHEMSINCCOM 2600 P 25,hA-0Y 25-Jul- 02 777,39000 117,39D 00 000 
NR PRODS 8 CNEMS INC COM S SW P 25,h1112 25N-07 38377500 383,775 00 000 
AIR PRODS 8 CMEMS INC COM 7,600 P ZSJW-03 3SJW-03 34314000 335 BA 4e 731652 
AIRBORNE INCCOM BOD P ]GAuo-02 15ep01 10,78800 7018800 000 
AIRBORNE INCCOM 780D P 30.4uo-03 1-Sap-03 100,70800 7026qpp (iSt500) 
AIRBORNE INCCOM X00 P 1Sep03 2SOc1-02 504308 51MOD (7009 
AIRBORNE INCCOM 7000 P 7Sep-02 20000-03 7525594 12,8W OD 2,39594 
NRGASINC 75,000 P JO-~ 1-SOP-07 231,00000 23452500 (752500) 
NRGIISINC b00 P 30.AUpd2 1-SOP-02 BI"000 935802 (14E03) 
AIRGASINC 15600 P 7-Sep-02 160r1-02 317,00703 340 44000 (29 .23397) 
AKSnHLOGCORP COM 73,00 P 5-Mar-02 20-May-02 18052068 1113,446 00 (],92532) 
AK STL MLDG CORP COM 0 70D P 2SJuW1 2SJW02 5983100 61,33046 (149945) 
AI(ZO NOBEL NV EURY 1,900 P SW-00 22-Feb-02 87,80979 B5 312 40 (J 503 51) 
AIQO NOBEL W EUR2 7 600 P 643ecdO 22-Feb-02 155 008 01 17881851 (2381050) 
AKZONOBEL HVEUR2 2200 P 1&Sep00 4-Feb- 02 9307707 67,W2 49 4,41052 
AKZONOBEL NVEUR2 Y,500 P 19-SOP-00 SFeD02 101,08771 8951828 451946 
A120 NOBEL NV EURY 700 P SOd-00 5-Feb-02 2913897 31 x7088 (2787 91) 
AKZO NOBEL NV EURY 7 000 P 2-Oct-00 12-Aug-02 33 177 58 4276260 (9,62502) 
AKZO NOBEL NV EUR4 800 P 2-Oct-00 9-Aug-02 25,831 44 3421008 (837864) 
ANZO NOBEL MI EUR2 7 100 P 2-0d-00 11AUp02 100137 88 132 564 05 (32 378 1n 
AKZO NOBEL NV EUR2 1 300 P 2-0d-00 14AUp02 38,435 17 5131512 (77,878 95) 
A20 NOBEL NV EUR2 100 P 2-Oct-00 7'rAup-02 3.198W 427626 (107740) 
AKZO NOBEL NV EUR3 700 P 2-0d-00 75AUo-02 969945 12 B2B 78 (312933) 
N(ZO NOBEL NV EURl 1 100 P 7 7-.M-01 1 SAlip02 3555466 4532791 (976325) 
AIQO NOBEL NV EURZ 900 P 11,hA01 ISAUp-02 49,775 YO 3708547 (731127) 

" AKZO NOBEL NV EUR2 031 P 77,A401 7&Alp-0I 27,478 95 3395473 (673488) 
AIQONOBEL NVEUR2 1,176 P 77-1WO7 19-Aug,-02 )876158 48,45966 (9,71!08) 
ALASKA AIR GROUP INC 7,00 P 30Nq-07 1-SOP02 180 .784 00 18417268 (339068) 
ALASKA NR GROUP INC 700 P 1-SOP-U2 YS-Od-0I 2.18187 244300 (28113) 

ALASKA AIRGROUP INC 900 P iSap-OZ 1&NOV-02 ](1,7A779 21,987 OD (7,B4SB1) 
ALBANY MOLECULAR RESHINCLOM 5300 P 30-Aug-02 1-Sep~02 10383300 70817000 (<,18700) 

ALBELIARLECORP 178 P &JUF98 11-Jan-02 77,3x777 1107874 28355 
ALBEMARLECORP 373 P Wul-98 74JxW2 881115 8,82155 (7070) 

pL8E1MRLECORP to P 20Jitr69 14an-02 2.89353 2.88900 2<69 
ALBEMARLECORP 50 P 64UF98 7-Jart02 1,74231 115887 6750 
ALBEMMLE CORP 100 P 313eu98 13-FeD-02 9570 88 733784 224102 
ALBEMARLECORP 399 P 12-NOV-88 13-Feb-02 776020 596430 779590 

ALBEMNRLECORP 700 P 4-Ow-9a 13-Feb02 2,9071 1,80825 58648 
ALBEMUtIE CORP 25 P 413eo-98 77-FOD02 598 BB TSB 6t 1008 
ALBEMARLECORP 520 P 27-Od-98 12-Feb-02 12.2581 101750 7,BSO51 
ALBEYARLECORP 725 P 27-Oct-98 12-Feb-02 299147 151873 47320 
MHEMARLECORP 1 P 72-N~9B 12-Feb-02 ZS B3 7995 388 

ALBEAAARLE CORP 600 P 21-Auq-98 11-FeC-02 11,35749 70,198 28 3,86121 
ALBEMARLE CORP 55 P 27-0fb98 11-Feb02 131610 7 70797 208 77 
ALBEAIARLECORP 775 P 20JUF98 71-FeG-02 8,873<3 8,60700 36643 
ALBEFIMLE CORP 175 P 943W,90 28-FebO'1 2957 27 2,29J 07 66020 
ALBEAIARLECORP 100 P 27-0eo-90 29-Feb-02 338287 270088 28779 
ALBEAIARLECOFF 700 P 30.Deo-98 76FeRO2 2,38487 321875 13388 
ALBEAIARLEGORP 800 P 84en99 28-FeD02 1417569 1109711 7815 
ALBEAMRLECORP 700 P 2-NOr99 28-FeD02 436261 7,87350 14971 

ALBEMARLECORP 850 P 0.Dw98 17-FeDO2 32,89778 17,7737 5,46589 

ALBEMARLE CORP 300 P 2-Nw"99 4-Mr-02 482955 382700 1,00255 

AL13EMARLE CORP 200 P 14NOw49 4-Ma-02 4829 55 378524 7 ON 37 
ALBEMARLECORP 700 P 11-NOw99 4-MV-02 1,82955 7,76750 108Y05 

ALHEMARLE CORP 200 P 79-NoY-99 4-MW-02 1 829 5S 376750 1,06206 
ALBEAUIRLE CORP 125 P 7-0w99 4-Mer-02 543324 4,16813 126511 
ALBEMARLE CARP 75 P 7-0w99 r-02 1,88924 138937 49981 
ALBEMARLE CORP 1,050 P Z34Am-00 5-Mer-01 26449 42 1942689 7,02253 
ALBEMAftLE CORP 575 P 33-Mm-00 7-Mm-02 13.38205 8,77341 3,66861 
ALBEMIARLE CORP 100 P 23mer-00 8-Mer-02 257395 7 850 70 72370 
ALBEMARLE CORP 545 P 23-Mer-00 7-Ma-02 13,35580 9.71345 3,64235 

ALBEMARLECORP 400 P 23Jan-07 8-Ma-02 7028585 9695?H 500 51 
ALBEAIARLECORP 7710 P 23-Jan-07 12-Mar-02 5,11075 x,81781 26277 

" ALBEMARLECORP 300 P 22-May-01 12-Ma-02 7,66552 7,05750 60801 

ALBEMOHLECARP 50 P 3o-J"772 12-Mw-02 7,27759 100395 24374 
ALBEAIARLECORP 525 P 70.4u407 114Aar-02 7344584 f0,855 4J 2,590 41 

ALBEMMLE CORP 2,011 P YSJUF02 25-Jul-02 SB 981 80 F+B,Bbr 90 000 
ALBERTA CULVER CO CL B COM 700 P 25Jid-OZ ]Shh02 3209500 32 0% W 0 00 
ALBERTOCULVERCOCLBCOM 1500 P Y&h603 25-Jul-02 771,8500 7776700 1,78700 
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THEANNIE E CASEY FOUNDATION -EIN67-7861!!7 
PMT N -CAPRAL GAINS AND LOSSES " YTD 13J1.2007 
STOCKS 

" SFISIFACE HOW DATE DATE GP SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACQ ACO SOLD PRICE COST (LOSS) 

ALBERTO CULVER CO CL 8 COM 400 D 2-Daa99 3D-Aug-02 1979884 10 821 72 897412 
ALBERTO CULVER CO CL B COM 400 P }DeG89 70~AW07 19.79884 70 DJ880 8,85904 
ALBERTO CULVER CO CL B COM 400 P B-0eo-99 J4AUo-Ot 19,79884 70 81E 52 897032 
ALBERTO CULVER CO CL B COM SIX) P 7"Dw89 30-AUp02 44.64740 2,57165 20.03275 
ALBER70 CULVER CO CL B COM 700 P 8-Dec-99 30,AW-02 34 .S47 9B 18 .971 33 15,67665 
AIBERTO CUIVER CO CL B COM 1,000 P YSMs-00 34Nq-02 4949711 2394550 25,551 87 
ALBERTO CULVER LO CL B COM 175 P 30-Oct-01 36Nq-0I 0,681 B9 7,35 .149 1,30750 
ALBERTO CULVER CO CL 8 COM 4,00D P Z!-MSy-0i 7~Y 197 988 CI 218 447 60 (XI,L59 18) 
ALBERTO CULVER CO CL B COM 2.100 P 74JIYF02 7(LAUp02 103,94393 109, 758 00 (5,2110 
ALBERTO CULVER CO LL B COM 775 P 29-Jul-0Z 30ALp-OY 18 Sst "7 1775938 78204 
AIBERTO CULVER CO CL B COM 60D P 1-Oeo-09 30~7 2956600 76,078 32 7],<77 68 
ALBERTO CUIVER CO Cl B COM SOD P 2-0eo-99 3DMp-01 79 704 00 10,82 72 B,B7B?8 
ALBERTSONSINCCOM 7100 P 5-P~1 2frALr-0Z 23049803 231,99250 (149,447) 
ALBER750NS INC COM 7 300 P 70JerW2 26Ma-02 236 990 04 22733295 965799 
ALBERTSONSINCCOM 4700 P 25-Ad-02 1SJW-02 733,48000 13348000 000 
ALBERTSONSINCCOM 71,700 P 25-Jul-02 2SJuFOZ 818,28000 6165100 (7600) 
ALBERTSONS ANC COM 8,5W P 25-Jul-02 2SAF02 247 40000 241400 00 000 
ALCAN INC 13W P 214en02 2-Jul-02 17,738 85 49 465 17 (112832) 
ALCAN INC 2 700 P 23-Jek02 2,M-07 83 757 75 &5,819 91 (208850) 
ALCrWINC 7,800 P 23-Jan-02 %W-02 13948007 7555767 (807158) 
ALCANINC 400 P 34-JaW2 3-Jul-02 1430565 150118 .1 (70819) 
ALCANINC 700 P 24-Jen-02 3-Jul-02 7,57811 3,76171 (18571) 
ALCJWINC 3,200 P 71 "JUl-02 21-JW-02 8964594 10689952 (1725758) 
ALCAN INC 800 P 12,1uF02 22-NM 22./7 f /B 26 308 OB (389860) 
ALCANINC 2,BOD P 12-Jul-02 4"-AA2 7456427 94,07828 (17,51101) 
ALCAtELALS7HOMSPONSORED ADR 7,850 P 12-Feb-02 14Auo-02 35,87859 178,00600 (8308941) 
ALCA7ELALSTHOMSPONSORED ADR 70,000 P 76/wo-07 14-Aug-02 15,75]62 15897100 (113,160 38) 
ALCATELALSTHOMSPONSORED ADR 70000 P 29MS-01 7~7 A5753 82 77810000 (27231678) 
ALUTELALSiF10MSPONSORED ADR S ODD P 22-NW-00 14-Aug-02 72 .87681 278,42500 (215.U$ 19) 
ALCATELALSNOMSPONSORED ADR 2000 P frOd-00 74-AuPOt 915072 134,12000 (12/,%928) 
ALGTEL AISTHOM SPONSORED ADR 7 ODD P 16Sep-00 1MUo-02 457536 7341500 (6893964) 
ALCATELALSTHOMSPONSORED ADR 7,150 P 79Sep00 14Aup-02 34.71381 525,17788 (492,400 D4) 
ALCATEL EUR2 SERA' 7,800 P 8-,ha-07 70-Apr-02 21921 02 45 .055 50 (31 13448) 
ALUlEL EUR3 SERA' 7 ODD P &Jun01 10Ap-07 9302618 17955247 (8652629) 
ALCATELEUR2SERA' 1,600 P It-J un-01 10Apr-0Z 77,36773 199520.5 (1868893) 

" ALCATELEUR3SER'A' 800 P 11-Jun-01 10Apr-0Y 7058512 19,976 (13 (979091) 
ALCA7EL EURY SERA' 8 100 P 72-'up-01 10,Apr-0T 707 77478 129315 28 (Y111097) 
ALG7ELEUR25EitA' 5,700 P 22-Aug-01 17,hrW7 59 616 B7 9D .999 65 (37384&1) 
ALCATELEUR25ERA' 1,500 P 22-Aug-01 }JW-0I 837206 7!,81727 (756ZSZ7) 
AILATEL EUR3 SERA' 21W P 1MUp01 3JUWt 11 W376 3588274 (2389598) 
ALCATELEUR2SERA 1.&10 D 24-Aug-01 3-Jul-02 2628570 7708143 (5078677) 
ALGTELEUR2SERA' 17500 P 27-SOP-01 3-Jul-02 65,17157 775,78487 (70,01378) 
ALCATELEUR25ER'A' 7720 P 1frOU-01 }71402 6,17711 14413990 (80,668!9) 

ALGTELEUR45ERK 10,90D P 1r-Deo-01 3JU4ff1 6777118 1&574778 (133.376 M) 

ALCOAINCCOM 200 P 3Jan-0] 22-Feb-02 7.63038 7,25700 37318 

ALCOAINCCOM 200 P 3,ImW3 16Apr-02 7= 11 725700 26511 

ALCOAINCCOM 8800 P 25-Jul-02 25-Jul-02 292,33D00 232,32000 000 

ALCOAINCCOM 18,100 P 25-JuW2 75-JUl-03 601.27000 X6222000 000 

ALCOAINCCOM M500 P 35JUF02 25-Jul-02 1,078,90000 1,70864825 (2978]5) 

ALCOAINCCOM 1,700 P 22-SOP-00 30.Aup-01 2Y.bM 77 MM '.A 7,2727 

ALCOAINCCOM b0 P Z'lJBrf01 30.AIq-0I 700711D 7387000 (75&580) 

ALCOA INC COM 7 700 P Btbr-07 3aAupV! 11.55993 56,29 618 (1373626) 

ALCOAINCCOM 774 P 27-MU-0D 70.Aup-02 1815597 7096868 (278277) 

ALLOAINCCOM 1 .r0U P 12-May-00 3GAug-02 3516624 1599875 (70,83251) 

ALCOA INC COM 62W P 22-Slp00 30.Au0-02 155,7817 748,417 00 7.52521 
ALCOAINGCOM 100 P 77JuW7 30-Aug-02 35064934 134972 (BU208) 

ALCOAINCCOM 200 P }Jen02 23-Aug-02 547587 7,45700 (7,8377 

ALCOAINCCOM 200 P 1Jen-03 71-SepM 180385 725700 (3,L5J15) 

ALGON INC COM SHS 3.700 P 20-MU-02 74AL12-Oi f 7 7 778 36 10890000 2 878 36 
ALCONINCCOMSNS 7,700 P 21-MM-02 14-NQ-02 260.&% 52 261,35648 (659%) 
ALCON INC COM SHS F+m P 1}Sep03 J7-0cl-0Z 20,59938 1695000 364938 
ALCON INC COM SM$ 400 P 76Ssp02 37-OU-03 1817950 71,14188 2,33161 

ALCON INC COM SHS 700 P 1&Sep02 7-Dbr02 1,007 45 353672 46523 
ALLON INC COM SHS 7 500 P 25-Sep-02 1-NOr-02 60 031 7/ 50,878 20 5,312 51 

AICON INC COM SHS 1,70D P 2&Sep02 1-Nw-07 68.02464 63 153 .70 4 87134 

ALCONINCCOMSMS 2,700 P 30-SspO2 10-Dec-02 85 .24081 8178701 1,45782 

ALCONINCLOMSMS 100 P 26Sep07 B-Dx-07 s9R98Z1 61.57880 5,31942 

ALLOH INC COM SHS 300 P 27Sep02 9-0ec03 12,474 55 11,21 00 1 .05355 

ALCON INC COM SHS 1300 P W-Sep02 %0euO2 51.05610 50 830 06 3,42634 

ALEXANDER 6 BALOWIN INC 3000 P 30.A4*-07 1Sep02 68,670 00 7095000 (2.2bU 00) 

ALEXANDER 8 9ALDWIN INC 100 P 7-Sep-OI 2SOd02 234730 2 .289 00 58 30 

ALEXANDER 6BALOWININC 800 P 1Sep03 200eo-04 71.91783 20,60100 2,31683 

" ALEXANDRIA REAL ESTATE 70M P 3D-AUp02 iSey71 ]07 570 OD 301.54530 595470 

ALEXANDRIA REAL ESTATE X00 P 30-A ug-02 7-Sep71 17 573 00 1736400 20800 

ALEXANDRIA REAL ESTATE 7,000 P 30-Aiq-02 1-Sep02 3D7,510 00 30244620 5,06380 

ALEXIONPHARMACEUTICALS INC b00 P 3&.hE-00 11-Ap-0I 12.92901 /2,00000 (19,07079) 

ALE%IONPHARMACEUTICALS INC 300 P 45-A&00 11-Apr-07 86180 23 T2111 (16758]I) 
ALEXIONPHARMACEUTICALS INC 400 P 30-Aug-02 7-Sap-03 51 .041 DD 5075935 28165 
ALEXIONPHARMACEUTICALS INC 300 P 3C)-Aug-02 1Sep-OZ 59750D 6,00250 (8750) 
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THE ANNIE E CASEY FOUNDATION -EIN 63-7151!!1 
PART N -CAPITAL GAINS AND LOSSES - YTD 73J7d003 
STOCKS 

" SHS/FACE MOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACS ACO SOLD PRICE COST (LOSS) 

ALEXIONPHARMACEUTICALSINC 7,200 P 1Sep02 20.Dea02 7712779 1424400 7,18379 
ALIGN TECHNOLOGY INC COM 52 20D P 25-Aug-02 1Sep02 758,60000 134,27928 2232072 
ALIGN TECHNOLOGY INCCOM 65250 P 27dWo-02 7Sep02 19575000 18095173 4,79587 
ALIGN TECHNOLOGY INCCOM 85250 P 28-Aug-02 1Sep-02 785,75000 201,77785 (58p85) 
ALIGN TECHNOLOGY INCCOM SI](10 P Y&Aup-0] 1SepOY 159,6000D 172,81854 (1621854) 
ALIGN TECHNOLOGY INC COM 26 100 P 30-Aug-02 7-Sap-04 78,300 00 9204948 (1374948) 
ALI(ERMESINCCOM 500 P 3Jan-02 }NLO3 200493 1)07250 (17,00757) 
M.LEGFNNYCORP DEL 900 P 25-JUF02 25-JuF01 787,85000 76778592 6408 
ALLEGHENY ENERGY INCCOM 7,/00 P 25JW-02 IShb07 796000 2436000 ppp 
AIIFGMENYENERGY INCGOM E900 P tSJW-02 25-Ad-02 1518500p 16410621 (p,Z4g21) 
ALLEGHENY ENERGY INCCOM 3,100 P 76-JSW1 30Atq~07 649120/ 715,70.500 (510,792 98) 
ALLEGHENY ENERGY INC COM 810U P 14J"7 3O~Aup01 12982409 258 7B5 5p (126,56141) 
ALLEGHENY TECHNOLOGIES INC COM 1,000 P 25-Jul-02 7S.NW2 9,29000 929000 000 
ALLEGHENY TECHNOLOGIES INC COM 5 700 P 25-A"2 25-Jul.02 62 953 OD 5433193 (137883) 
ALLEGHENY TECHNOLOGIES INCCOM 11300 P 7Wul-02 30-Atq-02 719,87589 20788811 (88,27]32) 
"IIFGVWTBMlCORPINC 3,00 P bAley-02 7OAup-02 388775 11,28000 (26525) 
ALLEGUHT BANCORP INC 3,800 P 9-May-02 39AUpOi 4510160 48,18000 (305840) 
"I I FG WfT BANCORP INC 2 800 P aMey-02 28Aup-02 45,15871 48,160 00 (300129) 
ALLERGNJINCCOM 100 P 3Jai-03 27JeW2 742274 7,08750 37521 
°LLERGAN INC COM 200 P 3-Jan-02 20-Mar-02 13,218 96 14 77500 (95604) 
ALLERGAN INC COM 900 P 1JmW2 16-Apr-02 18,85837 21 28250 (140613) 
ALLERCvWINCLOM 100 P 3Jan02 3LJuW2 8]9130 708750 (5932p) 
eLLERGiW INC COM 100 P 1Jan-02 &N(3 60S071 708750 (1 pp5 79) 
ALLERWN INC COM 7 SOD P 25-Jul-02 2S.hbOI 83 .400 00 BJ 1W 00 000 
ALLERGAN INC COM 8,200 P 2SJul-03 35-JU402 45592000 154,517 60 3,37840 
ALLERGANINCCOM 7300 P 75))-02 25JJ-02 77,38000 71,38000 000 
ALLERGNJ INC COM 100 P 3-Jan-02 7-Aug-02 5 877 83 683996 (122212) 
si i cRGAN INC COM 100 P 3Jen02 74SepO2 525584 B 838 % 4155411) 
ALLERGANINCCOM 700 P 3%m-02 2-Dec-02 5,T75 82 8,&t995 (1,06 413) 
ALLETEINC 1700 P 24-M2y-01 78-JN-02 63 72a 6793600 (10768) 
ALLETEINC 1300 P 6N-01 16-Jul-02 30,86107 7090]31 (17837) 
ALLETEINC 775 P 70.JUF01 76Ju402 4,13051 / 08888 4188 
ALLETE INC 775 P 30-Oct-07 16-Ad-02 413054 374411 38643 
ALLEfEINC 500 P 25-JuF03 75-JUW3 77286000 11489381 (203364) 

" ALLIANCE DATA SYSCORP COM 3175 P 7-Ju n-01 Y5-MS-03 7tfi9075 3870000 3859075 
ALLIANCE DATA SVS CORP COM 200 P 7aJuF01 25-MM-02 4,70493 2 87300 183193 
ALLIANCE DATA SOS CORP COM 700 P 30.OU-01 25-MM-02 235246 1,57270 779 78 
ALLIANCE DATA SYSCORP COM 12W P 2SJuF0i 3SJuW2 B56BOOD &141]70 126870 
ALLIANCE DATA SOS CORP COM 39W P 28-Jun-01 30-Aug-02 70,869 OS 59 288 75 11,602 70 
ALLIANCE DATA SVSCORP COM 4700 P 29-Jun-01 30-Aup-02 85106.29 7764038 1476597 
ALLIANCE DATA SVS CORP COM 1 000 P 21Sep07 30-Aug-02 18 171 55 71 797 30 9,38025 
ALLIANCE DATA SYS CORP COM 7 000 P 25-Jun-01 LAUp-02 20,22 4 38 71 587 70 564328 
ALLIANCE DATA Sv5 CORP COM 7,800 P 26JunO7 7-Aup-02 3457408 2655000 8024 05 
ALLIANCE DATA SYS CORP COM 4000 P 27-Jun-01 Y,AUp-02 7883125 59,99640 18 83, 8B 
ALLIANCE DATA SYS CORP COM 400 P 28-Jun-01 Y-AUp-02 3,541 58 303930 802 26 
ALLIANCE DATA SYS CORP COM X00 P 25-Jun-01 2-Aug-02 7 68313 S,83244 7,85059 
ALLIANCE DATA SYS CORP COM 1,600 P 25JUi-01 7-Aup02 3200735 Y! J38 78 6.67759 
ALLIANCE DATA SYSCORP COM 700 P 1JuF07 160d-03 527084 89&100 (1,71776) 
ALLIANCE DATA SVSCORP COM 700 P 73.M-02 1604-02 1,75885 784500 (16805) 
ALLIANCE DATA SYS CORP COM 100 P 22-AA-02 20-NOV-0I 191394 7,93500 (1106) 
ALLIANCE DATA SVSCORP COM 100 P 7O.IuFOi 2fFNOV-02 7,81)80 206700 (14806) 
ALLIANCE GAMING CORP COMNEW 7,000 P 30-Aug-02 1-Sep-02 75,7(1000 1575900 4100 
ALLIANCE GAMING CORP COMNEW 1,700 P 30Aup-02 7Sep02 1101000 11,8850 (82]50) 
ALLLWCEGAMING CORP COMNEW 27500 P 30-Aug-02 1Sap07 41BOOOOD X2838750 (878750) 
ALLIANCE GAMING CORP COM NEW 77 500 P 1-SOP-02 21-0d-0Y 481,69747 118 00000 63,89747 
ALLIANCE GAMING CORP COM NEW 100 P 7-Sep-02 2DDeoOi 166774 152000 11771 
ALLIAHf ENERGY CORP COM 6400 P 25-Jul-02 7SJUl-OZ 771 1]800 773,47700 (33800) 
ALLLWTENERGY CORP COM 8700 P 8-Feb-02 30-Aug-02 201,03727 48778500 ()9,75173) 
ALLIAHTTECHSYSTEMSINCCOM 25 P 26Sep01 27JAm-0Z 250779 7,0981) <0908 
ALLWJTTECMSVS7EMSINCCOM 775 P Xr5ep07 1-Apr-02 18,59480 1188687 390793 
ALLIAMTECMSVSTEMSINCLOM 1 P Xs5epO7 20-Jun02 369 2787 574 
ALLWJi TECHSYSTEMS INC COM 600 P 3&SapO7 XFJUM2 38,31) 22 33 512 03 480119 
ALLUNT7ECHSYS7EMSINCCOM 38 P 70.M-01 6.M02 2.39845 2,18738 20607 
ALL1ANf TECHSVSTEMS INC COM 63 P Z7-Oec01 26-Jun-02 6,02940 321943 80997 
ALLIAHTTECHSYSTEMSINCCOM 687 P 27"Dec07 27-Jun-02 4501507 35,10707 9,90800 
ALLWdr7ECHSVSTEM5INCCOM 2700 P 75,1u1-02 25-Jul-02 130,91600 13000788 908W 
ALLLWT7ECMSY57EMSINCCOM x,000 P 9-Jul-02 30-Aug-02 27505771 28812160 8,95611 
ALLIANTTECNSYSTENSINCCOM 700 P YJW-03 30-Dec-02 613681 803800 goal 
MLNNZAGNWREGVINKULIERT 325 P t1,luFOO 12-Feb-02 74,58851 725,860% (52.0717) 
ALLIANZAGNPVREGVINKULIERT 375 P i-0d-00 12-Feb-02 8!,90755 1317]d7 (794059I) 
ALLUWZAGNPVREGVINNUUERT 4]5 P 3-0G-00 8-Aug-02 S1,B2/4B 1!088859 (8898111) 
ALLIANZAGNPVREGNNKULIERT 750 D 77-Ju1-07 &Aug-0i 81,83141 27070121 (1781697n 

" ALLVWZAONPVREGVINKULIERT 900 P 74D"7 &AUo-02 109.95773 209,16132 (99,2IXi59) 
ALLIED CAPITAL CORP COM 200 P 3-Jan-02 6-h»03 498484 5,17900 
ALLIED CAPITAL CORP COM 175 P 7-Ma-00 15-Ad-02 396987 Z909 37 106044 
ALLIED CAPITAL CORP COM 1175 P 71~AIQ-00 18-Jul-02 26,8U 43 4729888 535755 
ALLIED CAPITAL CORP COM 375 P 20FSep-00 23-Jul-02 560897 5,27658 57017 
ALLIED CAPITAL CORD COM 875 P 71Mer-00 Y]-JuF02 1682091 1495312 1 887 79 
ALLIED CAPITAL CORP COM 1,000 P 20F5ep-00 24-Jul-02 1918052 1918750 (690) 
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THE ANNIE E CASEY FOUNDATION - EIN 62-tY57!!7 
PART N -CMRAL GAINS AND LOSSES - VTD 17J1-M07 
STOCKS 

" SHSIFALE MOW DATE DATE OR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO AM SOLD PRICE COST (LOSS) 

ALLIED CAPITAL CORP LOM 325 P 7-Feb-00 2-Jul-02 7,772 J7 6,383 75 1,32858 
ALLIED CAPITAL CORP COM 700 P &Fe400 3,1u1-04 7,11905 5,873 76 124530 
ALLIED CAPITAL CORP COM 715 P 7-Mr-00 Z-Jul-O] 5,739 49 3,740 63 1,598 88 
ALLIED CAPITAL CORP COM 175 P 3a5ap00 23.h"7 2,535 32 2,39844 13688 
ALLIED CAPITAL CORP COM 500 P 77-Oq-00 29JJ-02 101130 962500 516 3D 
ALLIED CAPITAL CORP COM 150 P 30-Oct-01 29,M03 3.042 39 3 394 10 (35171) 
ALLIED CAPITAL CORP COM 7700 P 7&M02 25-Ad-02 139,968 00 1 4 1,83496 (1 B66 BB) 
ALLIED CAPITAL CORP COM 400 P }Jai-021 1JUF07 9171 71 1035800 (88629) 
ALLIED CAPITAL CORP COM 7[1U P 13-Feb-02 7iAup-02 165719 523700 (578 E7) 
ALLIED CAPITAL CORP COM 100 P 1-Mar-07 1SAup-04 2.32860 2 797 50 (468 90) 
ALLIED CAPITAL CORP COM 7,900 P 27-May-02 7-Od-0Y 15082718 780,57500 (2965lSt) 
ALLIED CAPITAL CORP COM 700 P 4-MM-02 70-0eo03 227143 279750 (52607) 
ALLIED CAPITAL CORD COM J00 P 24Mr-0Y 7POacOZ 681429 8,30751 (1,49322) 
ALLIED DOMECO GBPo 25 5400 P 2-Sep-02 75-NOr07 31 .99986 3441271 (2,41285) 
ALLIED DOMECOGBPo25 18,70D P YSep02 2SNOV-07 95.40700 70188195 (8 .7795) 
ALLIED DOMECQ GBPo 25 1,500 P 4- SOP-02 25-Nov-02 B 88B 85 9,507 B9 (81301) 
ALLIED DOMECOGBP075 77,500 P 4Sep,03 76NOV03 87,7757 72,&1785 (5,100tB) 

ALLIED DOMECaGBPo25 1,200 P 4Sep-02 27-Now-02 725750 760151 (31901) 

ALLIED OOMECOGBPo35 5,700 P SSap-01 27-NOW-07X X0,82313 32,71438 (1,BE975) 
ALLIED DOMECO GBPo ZS 900 P 30-Aip-02 22-NOV-02 5 371 78 5,77/ 91 X51313) 
ALLIED DOMECO GBPo 25 71 800 D 2-Sep-02 2244v-0Y 7042997 7519016 (476819) 
ALLIED IRISH BICS EURO 32 8 900 P 5-0a00 &Mar-02 98 6U 12 82,55 n 8178 39 
ALLIED IRISH 91(S EURO 37 4,300 P 4-Jan-01 6-Mx-02 2561475 2975431 (4,199 56) 
ALLIED IRISH BK5EUR03I 100 P SJen-01 6-Mm-02 7,11768 131274 (78808) 
ALLIED IRISH BKSEUR073 8100 P SJan~01 7-MS-04 8863658 tOB,3J787 (778950.5) 
ALLIED IRISH BKSEUR07Y 9800 P SOrt-00 6-Mar-03 7091177 10296206 e179 O5 
ALLIED IRISH BKS EURO 32 4,70D P 5-Jan-01 &MS-0Y 4442106 53,82217 (940111) 
ALLIED WASTE INDS INC NEW COM 2,00 P ]iJuF02 25-Jul-02 14 9D4 00 14,904 00 000 
ALLIED WASTE INOS INC NEW COM 9400 P 2ShdM 2SJN-02 5837400 61 388 SB (] 014 SB) 

ALLIED WASTE INDSINCNEWCOM 7700 P 30-Aug-02 1 "Sep-07 87,06700 87,08700 000 
ALLIED WASTE INDS INC NEW COM 2,200 P 30AUp-Oi 7SSp02 1918200 19,44602 (28.03) 
ALLIED WASTE INDSINCNEWCOM 74900 P ]0,4u"2 1-Sap-02 63495900 81704584 (12,OB68Z) 
ALLIED WASTE INDS INC NEW COM 3,100 P 30-Aug-02 1-Sep07 29 674 00 2944400 17000 
ALLMERIU FINL CORP COM 7,700 P 35,Iu407 25-Ad-U7 98,4P000 99,88 72 (1 483 72) 

" ALLMERICAFINLCORP COM 650D P 70JuF02 30-Aug-02 787/809 ?77,82750 (12577941) 
ALLMERICAFINLCORP COM 800 P tOJuF07 JO-/up-03 YOOi500 3765150 (77,64650) 
ALLOY INLCOM 37000 P 30-Aug-02 1-Sep03 74718000 25761500 (10 "6500) 

ALLOY INCCOM 1000 P 30-Aug-02 1-Sep-0Y 10.7W 00 71,12090 (76090) 

ALLOY INC COM 34000 P 7-Sop02 25Sep-0t 209 815 79 258,24000 (5339421) 
ALLSTATE CORP COM 900 P 76!u~00 14-Mr-02 1168793 31,06308 7241807 
ALLSTATE CORP COM 700 P 16-Jun-00 }h" 25,37424 1638238 B 991 08 
ALLSTATE CORP COM 700 P 7JW-00 3-JW-02 3824E9 27500 1,2W89 

ALLSTATE CORP COM 700 P 7,N400 7&N-02 24,38738 1890500 7,/8426 
ALLSTATE CORP COM 400 P 2!LJm-07 1&h6-02 1793558 15,25000 (1,37142) 

ALLSTATE CORP COM 700 P 7-0d-07 18JN-02 348789 7,81790 (7J407) 

ALLSTATE CORP COM 7000 P 1-Od-o1 19,1uF03 3491895 38.77900 (1MO0.5) 

ALLSTATE CORP COM 600 P 2-Oct-01 19 .M-03 20,951 37 2216460 (1,717 23) 
ALLSTATE CORP COM 1400 P 7.pd00 IS-Jul-02 4816765 77,81000 7475765 
ALLSTATE CORP COM B,/W P PSJUI-02 Y`r.htr03 2B9,BOD00 28980000 000 

ALLSTATE CORP COM 47300 P 25-,F402 75,JW-07 7,12<85000 1,43121792 (776792) 

ALLSTATE CORD COM 71 s00 P 25JUF02 2&JuFOP 100 200 00 600 700 00 ODD 
ALLSTATE CORP COM 9W P SOt2-01 30.AUo-0Y 2211200 7169581 8]838 
ALLSTATE CORP COM 900 P 9-0d-01 30Aup-02 7349800 7275397 74403 

ALLSTATE CORP COM 1300 P 12-Od-07 36AUp07 48 388 00 43 109 30 5,27670 
ALLSTATE CORP COM 500 P 130c1-01 3PNp-02 7867000 16,01500 259500 
ALLSTATE CORP CON 900 P 5-00-01 6Aup-07 33 879 75 3254346 133829 
ALLSTATE CORP COM 100 P 2-0G-07 &NqU2 3.76442 3,69410 M32 
ALLSTATE CORP COM X00 P 1304-01 30-l1up-03 2973110 2562400 4 107 111 
ALLSTATE CORP COM 2 400 P 75-Nbv-01 70-l1up-02 81,760 54 77 283 70 1047724 
ALLTELCORP 7,500 P 35-Ju1-02 35-JUF07 73020000 170]0000 000 
ALLTELCORP 1 400 P 25-JUF02 25,JuF02 758,34000 1562000 000 
ALL7ELCORP 77,800 P 25-Jul-02 2Shb0P 662,16D 00 67946872 (7730873) 
qLPHARA411NCCLACOM 5,500 P 30-Aug-02 1Sep-07 5566000 55 .650 DD 000 
AL7EFACORP COM 700 P 3Jm02 76Apr-02 1627 72 187720 (7998) 
ALTE(+ACORP COM 200 P 3-Jan-02 &Apr-0Z 4,350 SS 4,81720 (4683n) 

AI,TERA CORP COM 4400 P 7-Feb-02 7JLm02 70 519 31 102,46588 (31,94657) 
ALTERA CORP COM 17 600 P 7Feb-02 6JuW2 191 215 58 27013732 (78 92174) 

AL7ERA CORP COM 9800 P 7-Feb93 2-hF02 124 99130 328,418 48 (107 278 76) 

qLTEf7ACORP COM 5,500 P &FeC-02 2-Ad-02 701878 12591645 (55,768Yn 
pLTEMCORP COM 700 P 11-Feb-02 2",IW-02 8,92795 1647017 (7 "8237) 
pLTERACORP COM 1900 P 26rFeD-02 2-Ad-02 24,233 01 40382 60 (761/959) 
AL7EpACORP COM 2900 P 28-Feb 02 2-Jul-01 3698722 57,50352 (20,5180) 

" ALiEFA CORP COM < 900 P 15-N402 25,MOi 5588900 5689900 000 
ALTERACORP COM 7!,200 P 25-Jul-02 75,U402 269,35200 265,94624 340578 
qLTEqACORP COM 71900 P 25-JW-02 2SJuF02 138 15900 17815900 000 
ALTERACORP COM 500 P 1,a-02 JOJi842 8,21487 12,01300 (S,BT819) 
AL7EM CORD COM 400 P 3JaW2 75AUp92 4899-81 B,6Jd 40 (473r 59) 

ALTERA CORD COM 7770 P 3-Ja n-02 &SeyOY 2,039 9] 481720 (2,m 27) 
ALWpN COM INC COM 13400 P 25-A!-07 25 .hb42 187,766 00 17424154 (B 875 54) 
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AMAZON COM 114C COM 5 500 P 25..NWp 30Auo-p2 8148004 7062275 70 857 2B 
AMAZON COMINCCOM 1,000 P 1-At2-02 36AIp-02 7,87455 7177800 63655 
AMAZON COM INC COM 5300 P 35JUF02 30-Auo-02 79 187 00 6805-465 71 12715 
AMBPPTVSCORP COM 5900 P 2SJuLOi 25-Jul-02 181,77800 i5B,7BJ8B 3,61434 
AMB PPNS CORD COM 200 P 16-Aug-00 30-Aup02 5 853 81 4 855 40 109542 
AMB PFiVS CORD COM 700 P 76-AUp00 30-AUp-02 893634 7,217 10 165324 
AMBVPfYSCORP COM 5,000 P 22-AUp00 JPAiq-02 14893901 12163750 77,30157 
AMBACFINANCIAL GROUP INC 7,000 P 21aNU-00 20-Feb-02 81,07898 3317500 2760088 
AMBAC FINANCIAL GROUP INC 700 P 21-Mar-00 73feMZ 4298178 7! 432 50 1952920 
AMBAC FINANCIAL GROUP INC 900 P 21-Mm-00 76Apr-02 5623292 3012750 2610542 
AMBqCFINANCIAL GROUP INC 200 P 47-Mar-0O 14-May-02 7],77038 669500 8/1538 
AMBACFINANCIAL GROUP INC 400 P 12-Jan-01 14-May-07 28,32073 17,962 OD BYSBn 
AMBAC FINANCIAL GROUP INC 700 P 72,18n01 77-h»02 49 528 87 37 43] 50 1009617 
AMBAC FINANCIAL GROUP INC 400 P 12-Jai-07 2a-Jun-02 77,148 i6 77,882 00 9,25426 
AMBAC FINANCIAL GROUP INC 7 000 P 15Mey-01 76,M02 20086105 15925740 4160365 
AMOACFINANCIAL GROUP INC 7000 P 15-May-01 31-NW2 69,06571 53,08580 15,87991 
AMBIICFINANCIAL GROUP INC 1,000 P 15-May-01 7-hiWl 6845911 530&580 15,3833 
AMBAC FINANCIAL GROUP INC 7 900 P 17-May-01 1,1N-02 190 053 78 705114 50 2484056 
AMBAC FINANCIAL GROUP INC 1,000 P 17-Mey-07 1-Jul-02 87,874 75 u 375 00 1243935 
AMBACFINANCIAL GROUP INC 1,200 P 25JUF02 25-Jul-02 6559200 fi559200 000 
AMBAC FINANCIAL GROUP INC 59W P 25-AY~02 25JU1-02 32249600 727 4744B 101952 
AMBAC FINANCIAL GROUP INC SOD P &M2~01 JPAUp02 2886303 27,07590 1,78713 
AMBAC FINANCIAL GROUP INC 400 P 77-Mey-01 30.Aip-07 23,090 43 21 S16 73 1 55430 
AMBACFINANCIAL GROUP INC 700 P 11-Mey01 3G/up-U7 40,21729 37,68831 252908 
AMBACFINANCIAL GROUP INC 7100 P 230U-07 36IWp-0'I 63,79859 510800 8,79258 
AMBACFINANCIAL GROUP INC 1400 P 12Jan-01 30-Aug-02 80,51100 6286700 7761700 
AMBAC FINANCIAL GROUP INC 7110 P 29Jen-07 30-Aug-02 17,25300 1672350 52950 
AM9ACFINANCIAL GROUP INC 7800 P 20Apr-01 70.AUp07 9207800 118,147 94 388878 
AMBhC FINANCIAL GROUP INC 800 P 9-May-01 30,AUp0i 78,008 00 43,32144 268658 
AMC ENTAffINC 7,100 P 70.AU2-02 7Sep-02 81,06000 58,00328 297771 
AMCORE FIfJI INC 3400 P 3aAug-02 ,-seem 77ssa oo n 656 00 000 
AMDOCSLTDCOM 3!/W P &5ep-0Y 27-NOV-07 438 15764 76767101 170,8860 
AMDOCS LTD LOM 7,000 P S-Od-07 16-Jan-02 68,16957 56,741 00 1142857 
AMDOCS LTD COM 25M P SOq-07 16-Jan-02 8521197 88,592 75 1601922 
AMDOCS LTD COM 100 P 5-0d-01 17-Jan-02 7,42< &5 2743 77 68094 

" AMDOCSLTDCOM 7,000 P B-Od-07 77JVM2 5849296 5710580 71,98718 
AMDOCSLTDCOM 5600 P 4-OtI-01 11-Jan-02 202,89839 75110.538 4877707 
AMDOCS LTD COM 400 P 5-Oq-07 II-Jan-02 74492 71 11 378 70 314454 
AMERADA HESS CORP LOM 7 000 P 25JW-02 2ShF07 9346000 6346000 p pp 
AMERADA HESS CORP COM 5,000 P 25JW-02 25hl-02 377,30000 32076500 (76500) 
AMERADA HESS CORP COM 1700 P 12.hb00 30.AUp-0= 80,7000 70,/5500 995500 
AMERADA HESS CORP COM 1200 P 72-N400 30-AUp-02 23408095 201,96000 4977095 
AMERADA HESS CORD COM 100 P 3JuF02 70.Dw03 5,738 82 798300 (2,226 18) 
AMEREN CORD 17W P 25-hb02 25-.M-02 7094100 70,94100 000 
AMERENCORP 5700 P 25-JU402 35-hF03 22176900 317,33392 78J508 
AMERENLORP 4,9D0 P 25JuF02 25-JN-07 204,47700 M117700 000 
AMERICA FIRST MTGMSINC 3875 P 1-NOW-073 3Wi!-02 30085]7 3100000 (914fi7) 
AMERICA FIRST MTGIVTSINC 1 175 P 1-NOV-01 25-Jul-02 952308 90000 12300 
AMERICA FIRST MTGIVTSINC 525 P 14-Jan-02 25h1-02 4,25500 133125 (7625) 
AMERICA FIRST MTGIVTSINC 700 P 14-Jan-02 26-Jul-02 577048 577500 (172) 
AMERICA FIRST LffG MS INC 1450 P 14-Jan-02 SAUp-0Z 11,979 54 77,983 50 1701 
AMERICAN AXLE 6MFGHLDGSINC 8,300 P 25-Jul-02 15-JUFOY 7!9,72700 1920.785 (73385) 
AMERICAN AXLE BMFGHLDGSINC 1500 P 26JanB9 1Sep02 44,62500 25,50000 19,71500 
AMERICAN AXLE 8 MFG HLOGS INC AO P 23-Feb-99 1Sep01 595000 3,09250 7,85750 
AMERICAN AXLE 8 MFG HLDGS INS tOD P 7 t.Nw.99 7Sep03 297500 137750 159750 
AMERICAN AXLE aMFGHIDGSINC 600 P 23-Mm-00 7-Sep-02 77,85000 908780 87881 
AMERICAN AXLE 8 MFG HLDGS INC 50 P Z,Ap-01 1Sep-02 1 48750 46375 102375 
AMERICAN AXLE 8 MFG HLDGS INC 50 P 22-May-01 1-SepOY 7,x87 50 65825 83125 
AMERICAN AXLE 8 MFG HLDGS INC 150 P 30Ju1-07 "OP-02 4 46250 317925 128325 
AMERICAN AXLE 8 MFG HLDGS INC E50 P 72-0G-01 1"Sep03 25187 50 77 915 SD 12,34200 
AMERICAN AXLE BMFGHLDCSINC 4010 P 390d-07 7Sep0Y 77,90000 807300 587700 
AMERICAN AXLE 8 MFG NLOGS INC 700 P 9SOq-01 1Sep-03 297500 1,50 413 1,47087 
AMERICAN AXLE 8 MFG HLDGS INC B] P J7-0d-07 7Sap0Y 1169 t5 131647 115278 
AMERICAN AXLE BMFGMLDGSINC 750 P 29-Jul-02 1Sep03 1017250 902125 139125 
AMERICAN AXLE 6MFGHLDGSINC 2/W P 30-Aug-02 7-Sep02 770000 7140000 000 
AMERICAN AXLE 6 MFG HLDGS INC 700 P 30-Aug-02 1SepO2 2082500 20,9003 (12103) 
AMERICAN AXLE d MFG HLDGS INC 11 767 P 30-Aug-02 7-Sep-02 J72,278 25 JJ4 261 W (2,015 79) 
AMERICAN CAP STRATEGIES LTD 700 P 26-MM-01 76Apr-02 22 27318 17,877 50 4,33568 
AMERICAN CAP STRATEGIES LTD 7000 P 3&Mw-07 18Ap-0Z 37,/J395 2567500 5,8070.5 
AMERICAN CAP STRATEGIES LTD 1,500 P 26rMa-07 17-Apr-03 47 43] % 7E Q7S0 B,B88lB 
AMERICAN CAC STRATEGIES LTD 791 P iSJuf01 14May-03 5.75464 <,87050 $8414 
AMERICAN CAP STRATEGIES LTD 599 P &Apr-07 13-Mey-04 77,870 81 15,138 T1 274204 

" AMERICAN CM STRATEGIES LTD 50 P 22-Mary-07 13-May-02 1,97 7Z 1 3/6 5D 14522 
AMERICAN CAPSTRATEGIES LTD 351 P 75Jun07 7J-May-0i 7,57791 B,4T70U 110091 
AMERICAN GP STRATEGIES LTD 581 P &Apr-07 10-May-02 17 X8097 14674 14 270677 
AMERICAN CAP STRATEGIES LTD law P 26-Mw-01 2-May-02 52.723 29 46,12500 6,59829 
AMERICAN CAP STRATEGIES LTD 7 000 P 26Ma-07 "My-02 2891763 25 835 00 3~292 63 
AMERICAN GWSTRATEGIES LTD 800 P 77-Mar-01 3-May-07 27,11110 20,82501 Y,4(1908 
AMERICAN UP STRATEGIES LTD 30 P 27-Mar-01 7OAup-02 658 38 78169 (128 31) 
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AMERICAN GP STRATEGIES LTD 4870 P 27-MM-01 36Mq-OZ 107,087 72 727 J81 78 (2031746) 
AMERICAN CAP STRATEGIES LTD 755 D 25.h"7 30.Nq-07 15 598 77 19,252 SO (265433) 
AMERICAN CAP STRATEGIES LTD ?50 P 30,A"1 30Nq-02 549608 673750 (124142) 
AMERICAN CAP STRATEGIES LTD 600 P 21Sep01 30Mq-OZ 13 .19D 60 7573000 ($779 " 0) 
AMERICAN CAPSTRATEGIES LTD 725 P 1&Od-07 30-Aug-02 75,9884 191000 (7201]6) 
AMERICAN CAP STRATEGIES LTD 9,350 P IsOcI-01 1-Sep02 730S350 88 410 Op (75 J78 50) 
AMERICAN CAPSTRATEGIES LiD 325 P 30Op-07 1-UP-02 190725 60.5963 (1,1528) 
AMERICAN CAP STRATEGIES LTD 525 P 29-Jul-02 7Sep-02 11,45D 25 13,19934 

(~~7" AMERICAN CAP STRATEGIES LTD 7 600 P 7-Se p-02 
~~~~ ~~~~ 

318673S 3489800 (7,028 61) 
AMERICAN GP STRATEGIES LTD ZSOD P 7Sep-02 26Deo-01 51.519 70 5452500 2410 
AMERICAN GPSTRATEGIES LTD 400 P YSap-03 2(1-Ilso02 872788 858700 75$88 
AMERICAN EAGLE OUTFITTERS NEW 100 P 11-Feb-02 },hn02 35554 91 30,908 20 (5= 
AMERICAN EAGLE OUTFITTERS NEW 3800 P fl-FabOi 3-Jun-02 809287 9730508 (ig7g121) 
AMERICAN EAGLE OUTFITTERS NEW S00 P 17fe4U2 3luM2 7266867 15,36398 (289575) 
AMERICAN EAGLE OUTFITTERS NEW 3,800 P 2SJuF-02 25-Jul-02 65,7(1800 S609795 (88998) 
AMERICAN EAGLE OUTFITTERS NEW 2,200 P 11-Feb-02 15-Aug-02 ]409$ 17 58,JJI SZ (22 .24 4 35) 
AMERICAN EAGLE OUTFITTERS NEW 1000 P 72feDO2 15-Aug-02 87,98212 704,18560 (4050348) 
AMERICAN ELECPWRINCCOM ],800 P 75-A603 3SJuF02 77Y70000 11270000 000 
AMERICAN ELECPWRINCCOM 71 800 P 25-Jul-02 2bJU40Y 87260000 650 .427 OD 711TJ Up 
AMERICAN ELEC PWR INC COM 100 P B-MOi 3D-Aug-02 7,417 B9 386644 (42365) 
AMERICAN ELEC FWR INC COM 700 P &MOI 30.Aup-02 1019433 1159932 (1,414g9) 
AMERICAN ELEC FWR INC COM 900 P g-,1u4-02 30-Aug-02 30 557 pp 3367431 
AMERICAN ELEC PWR INC COM 2200 P 1PJU1-Oi 30-Aug-02 7,88577 7837060 (35779) 
AMERICAN ELECFWRINCCOM 2,600 P &JUl-02 30-Aug-02 8866000 700537M (11,867 ") 
AMERICAN EXPRESS CO COM 100 P 29-Jan-01 74Mar-01 4,025 10 x,808 50 (78140) 
AMERICAN EXPRESS COCOM 400 P 23-Feb-01 14Ma-0Z 18,1000 7719300 (7,79780) 
AMERICAN EXPRESS CO COM 900 P 9-Jan-01 14-MW-02 36 22589 13,270 75 (E,014 06) 
AMERICAN EXPRESS CO COM l lm P 3Jan07 &Mar-07 87 858 58 7984475 (11,96619) 
AMERICAN EXPRESS CO COM 1,000 P 23Fab-01 19-MW-02 4247176 4373000 (125824) 
AMERICAN EXPRESS COCOM SOD P 3-Jan-02 7]-My-02 8,24267 7]0700 93587 
AMERICAN EXPRESS CO LOM SIX) p 21-Mar-01 29-Ap02 ]2,907 78 27 914 77 4,96(I W 
AMERICAN EXPRESS CO COM 700 P 23-Feb-01 29Apr-01 4772 g5 ~~37y OD (26015) 
AMERICAN EXPRESS CO COM 700 P 27-Mar-01 28-hn02 78,558 9:1 24 44988 211005 
AMERICAN EXPRESS CO COM 7 300 P 29-Jun-01 28-AM-02 <9 32558 5047250 (7,118 92) 
AMERICAN EXPRESS CO COM 300 P 27-Mar-01 28-hm02 1137716 1047852 89864 

" AMERICAN EXPRESS CO COM 75500 P 25-Jul-02 2SJu4M 18907000 469,03000 OOD 
AMERICAN EXPRESS LOCOM 14,600 G 25-Jul-02 ISAil-02 J81,i7800 787,77800 000 
AMERICAN EXPRESS CO COM 70800 P 25-Jul-02 35-Jul-02 711240000 275871159 (78,]3759) 
AMERICAN FINL GROUP INC OHIO Z 100 P ?5-MpY p$ .,N1.07 4193700 4193700 000 
AMERICAN FINL GROUP INC OHIO 7,700 P 7JM-Ot 30.11up-02 77,771 t5 33,236 32 (101 B7) 
AMERICAN FINL GROUP INC OHIO 5400 P 7-Jun-02 30Nq-02 175,&18 SI 138,05856 (2,211 82) 
AMERICAN FINLNLDGSINCCOM 577 P 30-Aug-02 7-SOPOY 18788287 18186287 000 
AMERICAN FINL HLDGS INC COM 300 P 30AUp-02 7-Sap-02 9,483 00 953400 (5100) 
AMERICAN FINL MLDGS ANC COM 2253 P 30-Aug-02 tSep03 77 717 33 77,827 15 (40982) 
AMERICAN FINL HLDGS INC COM J 70D P 30-Aug-02 1 "SepV2 107 15700 101.73408 ($g20B) 
AMERICAN FINL MtDGSINCCOM 8300 P 7SepM 72-NOV-07 2W80887 262,38JOp (77,5580 
AMERICAN GREETINGS CORP CLA 4,300 P to-May-Ox 1JW-OZ 72,78103 50,W2 45 (1g1pg4J) 
AMERICAN GHEETINGSCORP LLA 72700 P 1}Meyl/1 },W-03 17252508 37887588 (10835080) 
AMERICAN GREETINGS CORP CLA 1,700 P 1}May17I 3-Jul-02 1770992 2898000 (977008) 
AMERICAN GREETINGS CORD CL A 600 P 2bJW-0Z 25-Jul-02 8,712 00 8,777 00 000 
AMERICAN GREETINGS CORP CLA 1,900 P 25,IUF03 YS4UWi 771800 71,7800 OOD 
AMERICAN HOME MTG HLDGS INC 75 P 9Nw-99 30AUo-0Y 890 25 491 34 X88 81 
AMERICAN HOME AfTGHLDGSINC 100 P 11-Nw-99 30FNup-04 178700 65938 52787 
AMERICAN HOME MTGHlDG51NC 700 P 1&Nw"99 30.AUp-0Z 178700 US 75 51825 
AMERICAN HOME MTGMtDGSINL 100 P 7-0eo99 ]O-AUp-02 1,78700 87500 57300 
AMERICAN HOME 4ffG MLDC,S INC 400 P 7JaF00 36AUp-02 4,7 4802 2,57500 217302 
AMERICAN HOME MfG HLDGS INC 800 P 23-Mr-00 30-Aug-02 949503 610000 3,395 03 
AMERICAN HOME MTG MLOGS INC 75 P 22-May-01 30-Aug-02 B9p 25 860 25 30 00 
AMERICAN HOME MTG HLDGS INC 1975 P 274Un-07 30-Aup-02 23NJ 77 2024375 319958 
AMERICAN HOME MTG MLDGS INC 1,7(10 P 254U0 1 7O-AUp-OZ 74 244 OS 1375590 48809 
AMERICAN HOME M7GNlDGSINC 7,945 D 2S.Im-07 30-Aug-02 Y1Ha983 4069]75 1,15808 
AMERICAN HOME PRODS CORD COM 700 P 3-Jan-02 22-Jan-02 18,825 Z7 78,471 50 B5J 71 
AMERICAN INTL GROUP INC COM 400 P 3-Jan-02 22-Jan-02 77 87(138 3107156 SM 80 
AMERICAN INiL GROUP INC LOM 500 P 3-Jan-02 &Apr11t 36 957 78 3883945 (1,888 07) 
AMERICAN INiL GROUP INC COM 30,100 P 25-Ad-02 25JW-0I 1,588 817 00 159861100 000 
AMERICAN INTLGROUP IHCLOM 26200 P 2&.M07 25-J ul-02 7,797,48200 7,]97,rEi00 000 
AMERICAN INR GROUP INC COM 776,700 P 2&h402 25Jul-Ol 77!8 893 W 7,730,004 9] 708 890 07 
AMERICAN INR GROUP INC COM 900 P }Jan-07b bdh~Ot 58,381 24 89,817 01 (71 529 77) 
AMERICAN INfLGROUP INCCOM 700 P 3&JwW2 30-Aug-02 8,20787 883950 (&1569) 
AMERICAN IMI. GROUP INC COM 3,400 P 2&~ 3bAU¢02 210,92964 234.36540 (23 .43576) 
AMERICAN INTL GROUP INC COM 500 P 3-A6-02 30-Aug-02 ]7 01907 32 7Y! 10 (130403) 
AMERICAN INR GROUP INC COM 600 P 1a.1ib02 3O-AUp-0Y 7741388 38,978 00 30458 

" AMERICAN INTL GROUP INC COM 600 P 34U-07 ISOcl-0I 3770988 4660734 (889746) 
AMERICAN INTL GROUP INC CAM 400 P 3-Jan-02 7-0ct-0i 2108136 37,071 58 (9,990 7(1) 
AMERICAN ITALIAN PASTA CO CL A 100 P 21-Aug,-90 7dAug02 372839 2,70D 94 102745 
AMERICAN ITALIAN PASTA CO Cl A tOD P 13-Oq-98 yyAiq-p2 3,72839 245325 127514 
AMERICAN ITALIAN PASTA CO CL A 200 P &Dsc9B 30-Aug-02 7 //0 70 A,$98 pp 284210 
AMERICAN ITALIAN PASTA CO CL A 700 P 24Deo-9p 30-Aug-02 3,720 05 242800 129406 
AMERICAN ITALIAN PASTA CO CL A SOD P 23-Feb-9D 30AUp-02 71 780 14 760125 3,558 09 
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iXEANNIE E CASEY FOUNDATION -EINa3.7Y37lE7 
PART N " CAPITAL GAINS AND LOSSES -YTD 73J7-7007 
STOCKS 

" SNSlFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACQ SOLD PRICE COST (LOSS) 

AMERICAN ITALIAN PASTA COCLA 700 P 235eo-99 7d/Lo-0]J 372005 2,62125 I'm 80 
AMERICAN ITALIAN PASTA LOCLA 100 P 3-Nar99 3PNq02 7,72005 250875 1,27130 
AMERICAN ITALIAN PASTA COLLA tOD P 70NOr99 3(lAtq-07 772005 257700 1,19705 
AMERICAN ITALIAN PASTA CO CL A 100 D 19-Nov-99 3(YAup-02 7,720 OS 291500 80505 
AMERICAN RALIAN PASTA CO CL A 70D P 7-0ea99 30-Aug-02 3,710 0.5 202750 897 u 
AMERICAN ITALIAN PASTA CO LL A 7,000 P 23-MW-00 30 Aug-02 3700 48 2250120 14,69928 
AMERICAN ITALIAN PASTA CO CL A 125 P 22-May-01 30-Aug-02 x,650 06 / 551 38 11560 
AMERICAN MED SEC GRP INC COM 2600 P 6-Jun-02 31-Jul-02 3696776 5239000 (15,1i2 21) 
AMERICAN MED SEC GRP INC COM 300 D 18-Jun-02 8-Aug-02 3,894 96 5,794 94 (2,4199 90) 
AMERICAN MEO SEC GRP INC COM 700 P 18-Jun-02 7-Aug-02 930453 1585486 (5,55033) 
AMERICAN MED SEC GRP INC COM 7 100 P 7-hmOt 2-Aug-02 74.99430 73,57588 (752138) 
AMERICAN MED SEC GRP INC COM 70D P 7-Jun-02 Y-Aup-0Y 9,77920 14,32810 (460896) 
AMERICAN MED SEC GRP INC COM 700 P 74Jim0Y &Nq02 7,316 Q Y,105 00 (75862) 
AMERICAN MED SEC GRP INC LOM 2 300 P 18-Jun-02 6-Aug-02 3096902 5209454 (21,125 52) 
AMERICAN MEDSECGRPINCCOM 600 P II-Jun-02 5,4q.02 7,1551] 7777171 (597959) 
AMERICAN MEDSECGRPINCCOM 1,200 P 12-Jun-02 SAUp-02 7191027 7880932 (7189905) 
AMERICAN MED SEC GRP INC COM SOD P 71JuFOt SAUp-07 1 l 18270 79 55r 11 (837142) 
AMERICAN MED SEC GRP INC COM 200 P 14-Jun-02 5-AUp-0Y 2 48504 1 210 OD (1 72496) 
AMERICAN MED SEC GRP INC COM 900 P 7-Ju n-02 SNq-0i 372757 614064 (241307) 
AMERICAN MED SEC GRP INC COM 2,700 P 6-Ju n-02 1-Aug-02 ]B 743 4B 5140.5 00 (1566172) 
AMERICAN MED SEC GRP INC COM 300 P 6-Jun-02 7-Aug02 426B 87 801500 (1,778 73) 
AMERICAN YEDSECGRPINCCOM 30D P 7,hm02 7 "/wo-07 126887 8,1061 (187177) 
AMERICAN MED SYS HLDGS INC COM 5,700 P 25JW-01 3ONq-02 127,92124 705,877 51 22.04773 
AMERICAN MED SY$ NLDGS INC COM 8,000 P 25-Ad-02 30-Aug-02 135 943 90 11144580 3,498 70 
AMERICAN MED SOS F1lDGS INC COM 2600 P 1SJWOi 1-Sep01 SB,OBt 00 48,287 18 8 79(I B7 
AMERICAN MGAffSYSINCCOM 7,700 P 30-Aug-02 7Sep07 X0,50000 4050000 000 
AMERICAN MGMTSVSINCCOM 6,800 P ]PAUp-02 "OP-02 t0200D00 10771168 (77180) 
AMERICAN MGMTSYSINCCOM 400 P 30-Aug-02 1Sep-02 6,000 OD 8,00800 (800) 
AMERICAN W1TL INS CO 700 P 25-Ad-02 45JU402 58 80000 59606 96 (80696) 
AMERICAN PHARMACEUTICALS 7300 P JO-AUp-03 1-SepOY 5079300 5082580 (8]251) 
AMERICAN PHARMACEUTICALS 600 P 70-Aup-04 1-Sep-02 912600 881000 78800 
AMERICAN PHARMACEUTICALS 300 P 7"Sep-07 25-Oct-02 577191 456300 7,7(1891 
AMERICAN PHYSICIANS CAP INC 3400 P 30AUp-02 7-SepOI 82,08100 W 708 00 (7,72100) 
AMERICAN PWRCONVERSION CORP 33300 P 77,h401 8-Feb-02 30137825 30704973 (I77348) 

" AMERICAN RNRCONVERSION CORP 2300 P I5-N402 3&M02 23,09201 23,09200 000 
AMERICAN PWRCONVERSION CORP 77800 P 3SJuF03 25AB-03 71846400 7188079 (243948) 
AMERICAN STD COS INC DEL 800 P 22-PAW-01 26-MV-02 53,17520 M 310 00 8.8215 20 
AMERICAN STD COS INC DEL 1a0 P 3-Jan-02 17 Mar-0Y 6,877 79 663150 24589 
AMERICAN STD COS INC DEL 100 P 3-Jan-02 24Nn-0Y 7,14577 663150 873 T7 
AMERICAN STD COS INC DEL 900 P 25-Ju1-02 25-Jul-02 6322500 87 735 00 000 
AMERICAN STDCOSINCUEL I,JOD P 4&JUWl YSJu40Y 30207500 38786788 1,70713 
AMERICAN STS NRR CO COM 1,300 P 7fFAUp07 7-Sap03 55,3()0 00 5520000 000 
AMERICAN STS WR2GOCOM 400 P 3~2 1-SepOZ 860000 0,98800 (78900) 
AMERICAN STS WfRCOCOM 500 P 1Sep03 13Sep03 1775755 7200000 775755 
AMERICAN TOWER CORP 500 P 3-Jan-02 5-Feb-2 2,08046 5,08750 (7007 W) 
AMERICAN TOWER CORP 9000 P 2-Jav-02 f0-May-02 7575771 8888570 (54727BB) 
AMERICAN TOWER CORP 70200 P 6Mr-02 fOMarOZ 40.52540 88,87817 (4809702) 
AMERICAN TOWER CORP 7,700 P 28-Feb-02 7Sep-02 7,62800 1t5790S (<,897W) 
AMERICAN TOWER CORP 8800 P 3-May-02 1-Sap-027 7672800 37311&1 (18,5W86) 
AMERICAN TOWER CORP 8000 P 16-May-02 1Sep07 1988000 30,79920 (71,71820) 
AMERICAN TOWER CORP 4 500 P 3o-Aup02 1-Sap-03 77,070 00 1080405 26595 
AMERICAN TOWER CORP 784 40D P 30,4u9-02 iSep02 40442400 392,94588 17,7511 
AMERICAN TOWER CORP 1 700 P Jo-AUp-0Z 1-SOP02 178200 3,98701 19199 
AMERICAN TOWER CORP 6,800 P 21-Jun-01 7-Sep02 769700 124.5W 36 (10757338) 
AMERICAN TOWER CORP 1900 P 29-Jun-01 1SSp02 167400 39,32050 (71,818 50) 
AMERICAN TOWER CORP 2,800 P 75-A"7 7Sep03 7,73100 4871400 (41 18000) 
AMERICAN TOWER CORP 12900 P 28FeD02 7Sep02 3173400 52,09536 (2036136) 
AMERICAN TOWER CORP 24 600 P 7Sep02 40p-0Z 27S7577 6051600 (31.910 T!) 
AMERICAN TOWER CORP 7,100 P 35epM 40c1-0Z 1,23306 219700 (148791) 
AMERICAN WOODMMKCORP 1100 P 30.AUP02 7Sep02 5542900 55,2900 000 
AMERICAN WOODMARKCORP 3,300 P 30Mq~03 1Sep07 76828700 16628700 000 
AMERICAN WOODMARK CORP YOD P ]0-Aup-07 1"SepOY 10,078 00 10,787 00 (30300) 
AMERICAN WOODMARKCORP 7)00 P 70.AUp-0Z 7Sep-02 8588300 8!,48800 (2fi3500) 
AMERICAN ̀ MR4VICSINC 3,600 P 25-Jul-02 2&JW-02 15546800 15541800 000 
AMERICREDRCORP COM 4,400 P 7&Dw01 7-Feb-07 9277957 137,59944 (45,26987) 
AMERICREDITCORP COM 87W P 27-13ec01 1Feb03 177,06887 240,477 30 (6840e63) 
AMERICREDRCORP COM 5300 P 28-Dec-01 1-Feb02 11121512 170,8377Y (5967660) 
AMERICREDRCORP COM 9,100 P YbDeo-01 6-Feb-02 17531071 2977186 (11797717) 
ANERIGREDRCORP COM 2710 P }JaW3 77d1r-02 7,70988 818900 1,52088 
AMERICREDR CORP COM 700 P 3-Jan-02 &Apr-02 425237 7 090 50 115787 
AMERILREORCORP COM 6000 P 3SJuW7 35-A:1-02 107,91000 10791580 (197580) 
AMERICREDITCORP COM 7,300 P 30.AUp-02 1-SepOI 1866800 19]3508 (58706) 

" AMERICREDRCORP COM X6000 P 30-Aug-02 7Sep02 66U560008 8877580 (22,78580) 
AMERICHEDR CORP COM 100 P 3-Jan-02 3-SOP-02 1,382 95 30S450 (7,777 55) 
AMERIGPOUP CORP 5,700 P 9-Sep02 12{1ac03 157 20194 14939860 3 W3 34 
AMERIGROUPCORP 100 V &Sepffl 11Dea02 287807 7,87705 502 
AMFRIGROUPCORP 8,20D P ]-OaA02 13-Dec-02 29600¢01 187,00681 (]SOW81) 
AMERIPA7T71NC 800 P 77,N"1 73-Fe0-02 7(1,78209 3755100 (8.79271 
AMERIPA7HINC 500 P 31-Sep01 12-Feb-02 73,978 J0 77,60000 37670 
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AMERIPA7MINC 1,000 P 9,hh-01 &Feb-02 27,04509 2975860 (2,73351) 
AMERIPATHINC 7,700 P 7o-JN-07 8-Feb-02 L5,81288 5174938 (5,80G70) 
AMERIPA7HINC 1500 P 11-NF01 8-Feb-02 10,53764 15,40710 (48686) 
AMERIPATH INC 300 P 72-Ju401 &Feb-07 8707 53 957030 (1462 77) 
PMFRIPATFIINC 1,100 P 17Ju1-01 11-Fab02 2795344 35.D91 10 (7137661 
AMERIPATHINC 700 P 13-hW1 11-Feb-02 1778855 43,67650 (4,98795) 
AMERIPA7HINC X00 P 7&JUF01 11-FSbOY SOBiN 859700 (157156) 
AMERIPATHINC 7300 P 76JN-01 11-Feb-02 33 035 BB 129795 (9,87907) 
AMERIPATIINC 500 P f7-A"7 11-Feb-02 1270611 7743775 (157561) 
AMERISOURCEBERGENCORP COM 100 P 1Jah02 5-Feb-02 6r5040 6,19450 25790 
HAERISOURCEBERGENCORP COM 1,200 P 25-Jul-02 2SJU101 77,11200 77,11200 000 
AMERISWRCEBERGENCORP COM 8,900 P 25-Jul-02 25JLd-OZ 577,91100 56648589 544871 
AMERISOURCEBERGEN CORP COM 100 P 3-Jan-02 30Jul-02 7,091 53 819250 89903 
AMERITRADE NLDG CORP CL A 700 P 19Sep00 3Jun-02 148007 566250 (1184 43) 
AMERfTAADEHLpCCORP CLA 200 P 73Sep00 4-Jun-02 91852 3,77500 (28588) 
AMERI7HADEHLDGCORP CLA 25 P 30.SepOD 4-Jun-02 11481 17188 (3570 
AMERRRPDE NLOG CORP CL A 1475 P 20.Sap4U 3o-Aug-02 541854 27,8<0 fit (22,42208) 
AMERfTRADEHLDGCORP CLA 1500 P 27-Sep00 30-Aug-02 5,51038 7863500 (3111462) 
AMERITRADE XLDO CORP CL A 7.770 P 2YSep00 3D-Aug-02 9 %5 42 4825182 (3829640) 
AMERITRADEHLDGCORP CLA 1480 P 32-Sap-00 15ep-02 540870 2652960 (1112090) 
AMERRRADE HLDG CORP CL A 700 P 5-Oct-00 1SepOi 2,511 00 1087247 (833147) 
AMERITRADEHLDGCORP CLA 500 P 60ct-00 1-Sep02 787500 7,49220 (587720) 
AMERItiUDE HLDG CORP Cl A 200 P 40c1-00 7Sep-02 726 00 285380 (2 127 80) 
AMERITRADEHLDGCORP CLA SOD P 10.0d-00 7-Sep03 7,08900 448722 (3,39a 22) 
AIAERITRADEHLDGCORP CLA 760 P 3Apr-07 1-Sep03 58080 73501 (15147) 
AMERITRADE HLDG CORP CL A 175 P 22-May-01 7-SepOY 635 ZS 166425 (7 028 00) 
AMERITRADEHLDGCORP CLA 925 P 3o-JW-07 1SepO3 117975 7,91075 (76050) 
AMERITRADEHLDGCORP LLA 70,050 P YB-Np01 1-Sepq7 968150 67,10100 (7482250) 
AMERIIRADEHLDGCORP CLA 600 P JPOd-01 7-Sep-02 2,17800 307800 (90U00) 
AMERITRADE HOLDING CORD CL A 4 800 P 7-Sep02 2o-Dec-OZ 26177 28 76,698 00 7,773 28 
AMERUSGROUP COCOM 2938 P 2SJUF03 25-Jul-02 89,11530 89,7520 000 
AMERUS GROUP CO COM 500 P 27-Sap-01 J0.AUp-02 18,70811 1660910 (58269) 
AMERUS GROUP CO COM 7 300 P 28-Sep01 30-Aug-02 71,089 57 80 372 58 (828307) 
AMERUS GROUP CO COM 1 000 P 1-OU-01 30-Aug-02 32,113 B7 34,5W 20 (3,29D 37) 

" AMERUS GROUP CO COM 7 100 P 2-0d-01 3aAUp-02 3643411 37 738 OS (R 307 9A) 
AMERUSGROUP COCOM 2500 P 10d-01 3OAuo-02 80,63207 8790750 (777543) 
AMETEK INC 300 P 14-Jun-01 30-Aup-02 1044277 9,01731 1,12187 
AMETEK INC 900 P 15,IUn01 30-Nq-07 31 378 JS 2718819 413816 
AMETEK INC 700 P 18-JUrt01 34AUp-02 24,364 S4 21 09051 327443 
AMETEK INC 700 P 70.1un-07 30.Aup-01 2438494 2089073 3,7421 
AMETEK INC WO D 20JuFOt 30.Atq.p2 139n 52 11,058 T2 7 88610 
AMETEK INC 400 P 22JUn011 30.AUp-02 1394!82 1200778 197508 
AMETEK INC 700 P 2S.M~07 30-Aup-03 2438494 40951711 3,47721 
AMETEK INC 1100 P 27Jun-07 30.AUp-02 41 76848 3809871 587774 
AMGEN INC 200 P 34Bn-03 28-Jan-02 1120503 77 07300 1920.7 
AMGEN INC 300 P 3-Jan-02 SFebO4 17 SM 87 11,07300 49182 
AMGENINC 14,700 P 2SJW-02 2SJuF02 6185190 81857800 000 
AMGENINC 68.9DD P 25-JUF02 25-!W-02 2889,68600 2,8b1,88985 2780115 
AMGEH INC 74 800 P 25-luF02 25-!u4-02 613 32400 873,334 00 000 
AMGENINC 900 P 3Jen-02 70,IUW2 4132758 4955850 (823091) 
AMGEN INC 700 P 3-Jen02 22,Nd02 2/ 908 39 38 515 50 (1363711) 
AMGEN INC 700 P 3Jm-02 35ep-02 4,37515 5,50650 (113105) 
AMGFNINC 700 P LJan-02 3,°.ep-02 437545 5,3550 (97905) 
AMGENINC 100 P 6 .Hh07 3-Sep02 1,3750.5 4,37071 474 
AMGENINC 700 P 6Ju02 37Sep02 444831 1371171 7560 
AMGEN INC 200 P 144n-02 27-Sep02 889263 784070 1.05193 
AMGENINC 300 P 16-JUF02 7800-02 15,1771 1516649 (775) 
AMKOR TECHNOLOGY INC COM X00 P J,lanOY 12-MM-02 $05787 7,01800 1,01187 
AMKOR TECHNOLOGY INC COM 8200 P 25,IUF04 2SJU401 27,270 00 2703758 180 62 
AMKORTECHNOLOGY INCCOM 700 P 29May-02 1B-Sep0Y 157 OD 14%50 (7,33850) 
MIKOR TECHNOLOGY INC COM 700 P 7 WurWi 73Sep02 7 098 97 6,96220 (586323) 
AMKOR TECHNOLOGY INC COM 700 P 3-Jan-02 YSep02 1,55 % 1233050 (10,718 55) 
AMKORTECHNOLOGY INCCOM 400 P 13-Feb 02 3Sap02 88797 8,25000 (5,38203) 
AMKORTECHNOLOGY INCCOM <00 P 10-May-02 }SepO1 88797 682100 (593803) 
AMKOR TECHNOLOGY INC COM 300 P 29-A1ay02 3-UP-02 66598 448650 (382052) 
AMII RESIDENTIAL PPTVS TR SN 2,500 P 74Ng-0z 1-Sep02 58,375 00 SE 60000 (21500) 
AMN HEALTHCARE SACS INC 1 000 P 25JUF-03 2SJUF01 27,960 00 28,707 00 125900 
AMPHENOLCORP NEWCLA 500 P 2&JuFOD tiJan-01 7263071 J0,90500 (8,27639) 
AMPHENOLCORP NEWCLA 3(10 P 2-Jun-00 14-Jan-02 8,57609 10,81200 (107591) 
AMPHENOLCORP NEWGLA 200 P 2-Jun-00 7-Jaf02 985727 70,61300 (6517n 
AMPMENOL CORP NEW CL A JW P 2-Jun-00 &JUM3 14 878 77 1591000 (104123) 
AMPHENOLCORP NEWCLA 700 P 27-Sep01 17-Jan-02 4,19507 351800 979 011 

" AMPHENOLCORP NEWCLA 100 P 28,1u1-00 1&JWM2 18,00921 2/,72100 (877176) 
AMPHENOLCORP NEWCLA 100 P 2SJuW7 2SJUF02 57,10000 5110000 O OD 
AMPNENOLCORP NEWCIA 400 P 3JmW2 22-NF02 1513954 1997100 (47746) 
AMPNENOLCORP NEWCLA 700 P 1Jarv02 30JW-02 3,91088 1,97850 (1,06762) 
AMPHENOL CORP NEW CL A 2110 P }JartOY 23Aug-0Y 8,2% 75 9 957 00 (1,657 7,7 
AMPMENOLCORP NEWCLA 700 P 3-Jan-02 7-Aug-02 766788 497850 (137061) 
AMPMENOLCORP NEWCLA 100 P }Jan-0I 3SepOZ 7,77839 <,97850 (1,46311) 
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AMPHENOLCORP NEWCLA 100 P 28-Jan-02 15ep02 771839 4,57450 (&58 11) 
AMPHENOL CORP NEW CL A 100 P 5-Feb-02 11-SepO2 7,991 88 431150 (31962) 
AMPHENOLCORP NEWCLA 700 P 13-Feb-02 775cp02 389188 4,28250 (29002) 
AMPHENOL CORP NEW CL A 200 P 20-Mar-02 27-Sep02 8,320 B0 9,36100 (3,040 20) 
AMR CORP DEL COM 5,700 P 1-Mar-0Y5- SJUn-02 701,428 80 13645926 (35,060 46) 
AMRCORP DELCOM 70800 P ZB-MW-02 &dm-02 211,790<0 288,16001 (71]6984) 
AMR CORP DEL COM 7,700 P 25JUF-02 25-Jut-02 78,M5 00 18 445 00 000 
AMR CORP DEL COM 71 ODD P 25-Jul-02 25-!U1-02 719,J50 00 117,571 40 7 777 60 
AMSOUTHBlWCORPORATONCOM 2400 P 4-Oct-003 35JUW2 50/8836 b85538 78,&1300 
MISOIITMBANCORPOltATONCOM 1,700 P 4-Oct-001 19-Mar-02 3862699 17,85588 7877177 
AMSOUTHBMICORPORATIONCOM 2500 P 4017-00 14-May-02 5581171 727<100 7!,67011 
AMSOUTH BANCORPORATION COM 3000 P 24-0q-00 14-May-O2 68973 37 38,33820 28 WS 17 
AMSOUTHBPNCORPORA710NLOM 500 P 29Jan-01 14-May-02 77,18729 849250 2,66973 
AMSOUTMBANCORPORATIONCOM 4790 P 3SJuW2 25-Jul-02 8589000 8589000 000 
AMSOUT}iBANCORPOM710NCOM 25600 P 25-.Nd02 25-.hJ-02 523,52000 511 23200 7238800 
AMSOUTH BANCORPORATION COM 300 P 72-Apr-0i 30.AUp-02 6,735 7B 8,615 00 12078 
AMSOUTHBANCORPORATIOHCOM 4,100 P 13-Ap-02 3o-AUp-02 92,738 3a 8040500 233335 
AMSOU7HBANCORPORATIONCOM 5100 P 12-Apr-02 3PAUp02 11459700 112,45500 2,74200 
AMSURGCORP COM 2,000 P Z7-Sep01 20-Feb-02 4775688 54,21640 (8,5957) 
AMSURGCORP COM 400 P 27Sep-01 14-Jun-02 72,07983 1084328 7,27835 
AMSURGCORP COM 600 P 27"Sep01 17-J1m-02 17400.5 18,36192 7,77553 
AMSURGCORP COM 300 P 28-Sep01 18-JUn02 8,30399 873807 78598 
AMSURG CORP COM 1 000 P 27-Sep07 78-Jun-02 17,679 B6 27 108 20 57176 
AMSURGCORP COM 500 P 2bSep07 7&JuWt 778]888 1356335 37753 
AMSURGCORP COM 7,400 P 28-Sap07 30AUg-02 41,"8075 37,9T7 38 3,50337 
AMSURGCORP COM 7,100 P 1-0U-01 30-Aug-02 62,27173 5774000 5,10772 
AMSURGCORP COM 800 P Y-0rL01 3OAUp-02 33,70]29 23,39200 71139 
AMVLIN PHARMACEUTICALS INC COM 7,500 P 30-Aug-02 1"Sep-03 30 76000 3122425 (106425) 
AMriINPHARMACEUTICALS 1NCCOM 6300 P 30-Aug-02 iSep02 76,00320 8075088 (1,71768) 
AMYLINPHARMACEUTICALS INCCOM 7,700 P 7-Sep07 1&Nw-07 1877771 7327010 506731 
AMriINPHARMACEUTICALS INCCOM 1300 P 1-Sep-02 PO-DecOY 1251090 1568320 6,82770 
ANADARKO PETE CORP COM 100 P SJarv07 5-Feb-02 479525 5 397 50 (60225) 
ANADARKO PETE CORP COM 100 P 3-Jen02 22-Feb-02 4997 3Z 5 797 50 (400 18) 
ANADARKO PETE CORP COM 100 P 1JenO2 13-Feb-02 x,788 4Z 5 397 50 (61108) 

" ANADARKO PETE CORP COM 700 P 3%an02 14-Mm-02 1105483 10,795 00 25983 
ANADARKO PETE CORP COM 7,90D P 4&JertO7 14Apr-01 10367209 BJOfiY00 10,81009 
ANADARKO PETE CORP COM 100 P SJmOY a-Apr02 S,48133 5,79750 8387 
ANADARKO PETE CORP COM 2900 P 25Ju1-02 45-Ju1-02 17617400 77877100 000 
ANADARKO PETE CORP COM 17,60D P 25-Jul-02 25-Jul-02 70505800 W9,4118 24 558976 
ANADARKO PETE CORP COM Z(q P 14-Aug-02 3PAUp0Y 854873 8,77192 51381 
ANADARKO PETE CORP COM 700 P 3PJanO2 9PAup-02 4 42437 x,191 70 (6973) 
ANADARKO PETE CORP COM 1,600 P 2&JurW2 3aAUp-02 70 789 86 78 501 28 (771142) 
ANADARKO PETE CORP COM 7100 P 14-Aug-02 70-AUp-02 19,059 T! 4529208 378767 
ANADARKO PETE CORP COM 700 P 19AUp-02 30-Aug-02 31 779 87 30 377 98 888 87 
ANADARKO PETE CORP COM 700 P 25Jan-02 ]0-Aup02 ]1 2M 00 31,48600 (30.78 00) 
ANADARKO PETE CORP COM 1300 P 30-Jan-02 30-Aug-02 SB 032 00 5842330 (39130) 
ANADARKO PETE CORP COM 700 P 3-Jan-02 7-Aug-02 400787 579750 (178983) 
ANADARKO PETE CORD COM 100 P 32-Jan-02 27Sep-02 4,57286 4 69150 (11864) 
I,NADIGICSINC 800 P 77-Sepq7 26-Jul-02 2,0559! 1175761 (9,7019D) 
NUDIGICSINC 800 P 1e-Sap-o1 Z&JW-02 205591 7781380 (9,75766) 
ANADIGICSINC 100 P 145!p91 20-Jul-02 702797 5,54056 (1,51259) 
ANADtGICSINC ]00 P 2o-Sep-01 26-Jul-02 77098 4,18713 (747675) 
ANADIGICSINC 100 P 21-Sep01 28-JU492 102797 5,26600 (1,23803) 
ANADIGICSINC 575 P 24Sep01 26-Jul-02 1,47771 754975 (807206) 
ANADIGICS INC 75 P 30-0d-01 26-Jul-02 19274 1 027 50 (83-4 76) 
ANALOG DEVICES INC COM 4400 P 25,1u1-02 25-Jul-02 107,33300 101 372 00 ODD 
ANALOG DEVICES INC GOM 20,290 P 25-Jul-02 25-Jul-02 4&5,306 00 46953284 (432684) 
ANALOG DEVICES INCCOM 5,603 P 25-Jul-02 2ShW3 728,98800 12896800 000 
ANALOG DEVICES INC COM 400 P 3-Jan-02 Y7-Jul-02 5,751 51 9 35500 (420346) 
ANALOG DEVICES INCCOM 200 P SJen-02 1~2 1,749 BS 935500 (80515) 
ANALOG DEVICES INC COM 200 P 3-Jan-02 23-Aug-02 5,24584 9,355 00 (1,70916) 
ANALOG DEVICES INCCOM 200 P 3-Jan-02 71-Sep-02 5,73864 935500 (127636) 
ANALOG DEVICES INCCOM 700 P bJen02 bSepO2 157986 93550D (47751d) 
ANALOG DEVICES INC COM 100 P SJan-02 7-0d-02 1,90244 4,67750 (2 77506) 
ANALOG DEVICES INCCOM 100 P 5-Feb-02 7-0ct-02 7,90Y H 1,27593 (337319) 
ANALOG DEVICES INCCOM 100 P 73FeD02 2404-02 288092 A,02550 (1,33458) 
ANALOG DEVICES INCCOM 700 P Z4-Apr-02 21-Od-02 269092 392835 (723737) 
IINALOGICCORP COMPM5005 700 P 15Apr-02 30,4up-03 29,80748 368&591 (7,07816) 
ANALOGIC CORP COM PM $0 05 JOD P 16Apr-0i 30-Aug-02 12,T74 64 15 777 63 (2,412 99) 
AWILOGICCORP LOMPARi005 7000 P 17-Apf-02 30.AIq-02 1258212 55,76000 (12,T77 88) 
ANIILOGICCORP COMPAR3005 7,100 P ISApr-02 3&-Aug-02 1684033 60,985 76 (14115/3) 
AIJALOGICCORP COMPARSOOS 100 P 19Apr-02 7fFAUo-02 77,07285 22,18768 (573487) 

" ANALOGICCORP COMPARSOOS SOD P Y2-Apr-0Z 1Sap-03 12,900 00 1659900 (389900) 
ANALOGICCORP COMPM3005 400 P 23Apr-02 15ep02 1720D00 22,26000 (506000) 
ANALOGIC CORP COM PAR $O 05 7 800 P 24Apl-02 1-$ep-02 77 IOU 00 9786600 (p 466 p0) 
ANARENMICROWAVE INC 1500 P 17-Sep01 28-Jul-02 70,97987 26,86695 (1588728) 
ANDREW CORP COM 10D0 P 25-Jul-02 25-Jul-02 7041000 10/4000 ODD 
ANDREW CORP COM 5800 P 25-JuW1 75-JUl-07 6055200 831625B (287058) 
ANDRX GROUP 400 P 260G-00 1 Wan-02 24368 J9 2910112 (4,73273) 
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ANDRX GROUP 1600 P 24Deo-00 18,1an-02 97,473 58 90 511 20 696238 
ANDR%GROUC 7700 P 29-DOOM 19-MN-02 760,73003 209,70715 (48,57713) 
ANDR% GROUP B00 P 76Mar-01 19-Mr-02 31,753 " 3J 905 01 $4740 
ANDRX GROUP 100 P }Jan-0Y 72-Mr-07 4 094 53 692350 (282897) 
ANORX GROUP 100 P 3Jan02 2048r-02 4,17 43 692360 (7,809 07) 
ANDR1fGROUP 100 D 3-Jan-02 4-MW-02 4,191/3 692950 (279207) 
ANDRX GROUP 100 P 3-Jan-02 SAX-02 3 717 38 6 93J 50 (320812) 
MlDR%GROUP 200 P YJwW2 1B-Ap-02 7,92078 17,8/70D (5,92621) 
ANDRX GROUP 100 P ]2-Jan= 74Ap-03 4,S8840 6 702 50 (151410) 
ANDR%GROUP law P 1&Mar-07 7-May-02 8056143 7628634 4,27509 
ANDR7(GROUP 100 P 13-Feb-02 10-May-02 443038 153250 (7031) 
ANDRXGROUP 7100 P 7&Mar-01 35-!W-07 688187 131382 03 (64,B97 41) 
ANORXGROUP 7,100 P 32-FeD-02 29-Jul-02 13778919 240,38768 (10659817) 
ANDRXGROUP Z 70D P 16Mm-07 28,IW-OZ 49,791N 1113951 (65,1348 
ANDRX GROUP 3,400 P 72-FaD-02 26rJW-02 82 0719E 115,10564 (53,030 66) 
ANDW(GROUP 4,500 P 25,JUl-02 35-JUl-07 97,74000 98,51190 7,20510 
ANDR%GROUP 100 P 13-Feb-02 15-Aug-02 2,27397 453250 (735957) 
ANGLOAMERICAN PLCUSDO50 X800 P 31-May-02 25-Jul-02 5157571 7051889 (1900775) 
ANGLOAMERICAN PLCUSDO50 700 P 5-Jun-02 26-Jul-02 9,18971 72,81795 (395811) 
ANGLOAMERICAN PLCUSDO50 300 P &.M-07 2&!u402 106703 544934 (1382]7) 
ANGLOAMERICAN PLCUSDO50 700 P 7-Jun-02 2bJul-0Y 1,35568 1 8003 (61475) 
ANGLO AMERICAN PLC US00 50 800 P 70,hm-02 26JUFOi 1084542 1434367 (349825) 
ANGLO AMERICAN PLC USDO50 1 500 P 10-J un-02 2SJubY 2033516 26,818 70 (649294) 
ANGLOAMERICAN %CUSDO50 em P 11-.WnOI 2fr-%"2 813406 1073106 (15970Y) 
ANGLOAMERICAN PLCUSDO50 1500 P 13-Ju n-02 26-Jul-02 2033518 78,87808 (831392) 
ANGLOAMERICAN PLCUSD050 3,](10 P 14-Ju n-02 26-Jul-02 37,18058 4014447 (e%J89) 
ANGLO AMERICAN PLC USDO 50 700 P 17-Jun-02 26.FI-02 7,355 BB 171150 (35582) 
ANGIOAMERICAN PLCU5D050 600 P 18-Ju n-02 26,1uF07 8,73108 7076763 (2Y3357) 
ANGLO AMERICAN PLC USDO 50 fiUO P 19-Jun-02 26-Jul-02 8 778 39 8 737 01 (1964862) 
ANGLOAMERICAN PLCUSDOW 700 P 2f-h"2 26JN-02 405703 5,27927 (121224) 
ANGLOAMERICAN PLCUS0050 300 P 20.JunO3 48-JU1-02 106703 517359 (1,X)558) 
ANHEUSER BUSCH COS INC COM 700 P ZJarv02 5-Feb-02 1,41/ 54 13 477 50 93704 
ANMEUSER BUSCH COS INC COM 10200 P 25-Jul-02 Z&JUF03 483,99000 X8199000 000 
ANHEUSER BUSCFI COS INC LOM 12,900 P 35-JUF07 YSJu402 Z 035 605 00 2040.66291 (5,057 97) 
ANHEUSERBIISCMCOSINCCOM 19,700 P 25-Jul-02 25JuF02 90629500 9D639500 000 

" PNMEUSERBUSCHCOSINCCOM 700 P 3-Jan-02 bJUF02 75,17175 1!7750 185725 
ANI%TERINTLINLCOM 1000 P 3-Aug-00 18 .Apr-02 3067627 2881000 1866 27 
ANIXTER INTL INC COM 2,100 P 4-Aug-00 78-Apr-02 6 442018 62 .538 63 188155 
ANI%TERINTLINCCOM 1400 P 4-Aug-OD 18AR-02 12,41878 4217350 77318 
ANIXTERINTLINCCOM 600 P 4-Aug-00 7&Apr-03 7840576 18241 86 18390 
ANUCfER INTL INC COM 3,000 P 4-.4u¢00 Y2-Apr-02 80,7Y8 17 97,209 30 (881 13) 
ANI7(TERIN7LINCCOM Y400 P 7-AUo-00 19-Jun-02 55,880 87 81,60336 (35,72349) 
ANI%TERINfLINCCOM 300 P 7-Aug-00 20-An-02 862017 1020042 (3578%) 
ANU(TERINTLINCCOM 7,000 P 27-Sap-07 30JUn02 22,068 23 2475470 (268597) 
ANOCTER INfL INC COM 800 P 4Atp-00 1&JuF02 1897263 24,099 20 (512857) 
ANIXTERIHTLINCCOM 700 P .-Aug-00 7&JuW2 1860105 71,57325 (192230) 
ANU(TERINlLINCCOM 3800 P 7-AupOD 18An-02 9011888 72920.592 (39,08531) 
ANII(TER INfL INC COM 800 P 4-Aug-00 17-Juf02 4f1,314 B2 2432248 (3997 66) 
ANI%TER INTL INC COM 500 P 4-Aug-00 17-Jun- 02 1270302 1506200 (235890) 
ANU(TERINTLINCCOM 7,800 P 30-Aug-02 1Sep02 12,39000 4239000 000 
ANI7(TERINTLINCCOM 10600 P 3DAUp-02 1Sep9t Y49,BJ000 249,88864 (25884) 
ANI%TERINTLINCCOM 1,900 P 1-Sep03 15-Nov-02 4528133 61,7"500 53633 
ANNOLY MTG MGMI INC COM 1 300 P 21-Jam01 20-Jun-02 26 973 61 12 750 00 74,82311 
ANNN.Y MTG MGMT INC COM 700 P 44Jarf01 20-Jun-02 3 077 M 850 00 1127 44 
ANNALYMTGMGMTINCCOM 100 P 22-May-01 27-Jun-03 207823 7,48650 79171 
ANNALY MTG MGMT INC COM 450 P &JUF07 21-Jun-02 9,75102 5,997 77 336095 
ANNALY LfTG MGMf INC COM 30D P 30JLA-01 21JunOt 623468 X20510 202958 
ANNALY MTG MGAR INC COM 1,025 P ISOq-01 Z7-JUn02 21,301 B3 1366838 763345 
ANNALV MTG MGMT INC COM WO P 18-Oct-01 20.JunO2 829951 533400 2,96551 
ANNALV MTG MGMT INC COM 1500 P 19-0ct-01 22JuFM 2493420 2000250 4971 70 
ANNALY MTG MGMT INC COM 350 P 30OcY-01 22-Jul-02 5,877 98 490816 809 82 
qNN,1LYMTGMGMTINCCOM 2115 P isOq-07 7&JU402 3790333 28,33687 956846 
ANNALS MfG MGMT INC COM 4,209 P 18-Od-01 16JuF07 39 .02.264 2933700 9 685 e4 
ANW1LV MTG MGAR INC COM 5485 P ZSJuF02 15JuF02 9505505 95,055 0.5 0 00 
ANNALYMTGMGMTINCCOM 415 P 25-Jul-02 YSJuF02 719795 7,71808 7307 
ANNALYMTGMGMfINCCOM 3500 P 3D-Aug-02 7-SapOY 7775500 71,75500 000 
ANNM,V MTG MGR INC COM 12W P 30-Aug-02 1-SOP02 2/,J98 00 2438300 3300 
,W Iy1LV MTG MGM7 INC COM 36,400 P 30-Aug-02 1Sap-02 538 773 00 53653776 17424 
ANNALYMTGMGMTINCCOM 31 100 P 1-Sop-02 8-Otl-03 488,53826 872,26300 (143,724 74) 
ANMAYLORSTORES CORP COM 500 P 20Nw-01 29Apr-0Z 2778488 73,50735 7,85757 
ANMAYLOR STORES CORD COM 650 P PNw-01 14-May-02 3198810 77,559 55 14,428 55 
ANNTAYLORSTORES CORP COM SOD P 20-Nov-01 20-May-02 2394790 1]50735 70,41055 
ANNTAYLOR STORES CORP COM IB7 P 7fYNw-01 31-May-0L 1472893 8 770 78 5,956 15 

" ANNTAYLOR STORES CORP COM 7 P 20-Nov-01 28-May-02 15 09 900 609 
ANNTAYLOR STORES CORP COM 1 025 P 20-Nov-01 9-May-02 X9,075 B7 27,69007 21325 80 
ANMAVLORSTORES CORP COM 7000 P 70-Aug-02 1-SepM 786,900 00 18690000 000 
ANMAYLORSTORES CORP COM 300 P 3D-Aug-02 1-Sep-03 801000 801999 (999) 
ANSYS INC CON 7 600 P 30AUp07 7-Sap04 57,820 00 51,574 53 (75462) 
ANSYSINCCOM 200 P 7-Sep-02 73SepM 444530 474000 70530 
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ANTEON INTL CORD 3200 P ]OJwp-07 1-SOP-02 72,9pp pp 7138100 (1,56100) 
ANiEONIHfLCORP 100 P 1Sep~0i 1-0G-03 288781 32750D 40861 
ANTEONINiLCORP 1,100 P 7-Sap02 1&NOV~OY 22,698 al 4502500 (t,12B7B) 
AHTEONINTLCORP 700 P 7SepOi 7fFDec03 6,62583 682500 (7980 
ANTHEM INC COM 1200 P 2S-Ad-02 25-JLd-02 T7,568 OD 7-7,56800 DOD 
ANTHEM INCCOM EB00 P 35-JIM 25,W-02 575,28800 58071560 (507880) 
ANTHEM INC COM 700 P 3-JUF02 34JUF02 6 847 79 6342 00 60579 
ANTHEM INCCOM 0 P }hd-02 12-Aug-02 1104 2577 (197) 
ANTHRACITE CAP INC COM 16400 P 30-Aug-02 7-Sap-07 202 SIO 00 799 50! 00 303400 
ANTHRACITE CAPINCCOM 1800 P 7-SepOY P6Deo02 18,07017 1976000 (7,689&1) 
ANWORTH MTG ASSET CORP COM 22M P Y7-Dw01 25JU1-0Y 2357668 1826000 531668 
ANWORTHMTGASSET CORP COM 7,100 P 2(FJim-03 3o-AUo-02 7572758 71]0000 82256 
ANWOR'THNTGASSET CORP COM 800 P XY.M02 30.AUpO2 838000 780000 X8000 
AfJWORTNMTGASSET CORP COM 7,100 P 31-0eo-01 SAUp-03 12,21040 9,7]00D 70800 
ANWORTHAfTGASSET CORP COM 35 P 20-Jun-02 SAuo-02 37751 32500 (/719) 
AHWORTFIMTGASSET CORP COM 1,100 P XYJun02 14Aup-02 13,70559 11,30000 (59r01) 
AIJWORTMMTGASSET CORP COM 075 P 20-AM-02 11-NQ-077 7007683 17]7500 (18878) 
AOL TIME WARNER INC COM 7 700 P 3JaWY 1}FeD-02 1784 79 5299750 (571271) 
AOL TIME WARNER INC COM 1 700 P 3-Jan-02 4-MM-02 29,70 OS 3429250 (4 882 45) 
AOLTIME WARNER INCCOM 51700 P 25-JWO2 25J~i-02 498,38800 498 7BB00 000 
AOLTIME WARNER INCCOM 2702(10 P 25-J ul-02 25,N-011 1,t1912B00 219203346 27,09,454 
AOL THE WARNER INC GOM 10 800 P 25-JU1-07 25JN-03 105,D76 00 107 780 9] 329507 
AOL THE WARNER INC COM 72 600 P 25-Jul-02 YSJu1C2 899 861 00 699,86400 000 
AM TIME WARNER INC COM 8,000 P 3,lan-OZ 1Shh03 87 758 51 287 070 00 (20575146) 
AOLTIME WARNER INCLOM 1,700 P 1Jen-03 30-Jul-02 25,0080{ 6518750 (Ap48748) 
AOITIME WARNER INCCOM 15200 P 28-AM-02 30-Aug-02 78278000 723,77200 (308300) 
AOLTIME WARNER INCCOM 7,6W P SJen-02 7SAUp-02 1881879 1988000 (]7,08777) 
AOLTIME WARNER INC LOM 1,500 P }JaiW3 2JAUp-02 19,81940 4676250 (2714310) 
AOL TIME WARNER INC COM 1 300 P }Jan-Q2 3-SOP-02 1596351 4052750 (2456399) 
AOL TIME WARNER INC COM 700 P 3-Jon-02 17-Sep-02 1,33548 311750 (1,787 01) 
AOLTIME WARNER INCCOM ]00 P 4Jan-03 71Sep02 3,870 B] 8](1708 (353700) 
AOL THE WARNER INC COM 600 P 5-Feb-02 17Sep02 8 017 75 1440118 (846843) 
AOL TIME WARNER INC COM 500 P SFeb-02 I75ep07 631450 7106765 (5,753 85) 
AOL TIME WARNER INC COM 600 P 5-Feb-02 19Sep07 7,577 77 1448118 (6 9N 41) 
AOL TIME WARNER INC COM 700 P SFeb02 7-Oct-02 1,13 4 63 7,77 57 (1278910) 

" AOLTIME WARNER INCCOM X00 P 22-Feb-02 7frOq-0Y 785898 692100 (3,28717) 
AOL TIME WARNER INC COM 3W P YYFebVt 7-0r1-02 2,788 Z7 181800 (2,34673) 
AOL TIME WARNER INC COM 300 P 22-Fe602 2-Dec-02 5035 76 8,92 00 (7 880 84) 
AONCORPCOM 3200 P 2SJW-03 25-.p602 70,72000 70,72000 000 
AONCORPCOM 8500 P 2SJu1-07 YSJWM 187,85000 78828595 (11565) 
AONCORPCOM 8,]00 P 25JU1-01 2SJuF07 183,430 OD 78]3000 000 
AON CORP COM 3400 P 9-Mey-02 30,'Aq-02 67 78100 119 136 00 (5195200) 
AON CORP COM 4,700 P 9-May-07 30-MV-01B 8238052 717,168 00 (84,78748) 
AONCORPCOM 14,300 P 3-hE-0Y 30AUp-02 280,48804 39881888 (17833095) 
APACHE CORP COM 100 P 3JaW2 5FeD03 187587 X77850 3942 
APACHE CORP COM 700 P 3-Jan-02 22-FaD-03 517997 4 779 50 40017 
APACHE CORP COM 100 P 1JaW2 20-MR-04 573811 4,77950 95991 
APACHE CORP COM 1 600 P 25-Ad-02 25-Jul-02 78,008 00 79 pDB pp 000 
APACHE CORP COM 9,700 P 35-NF02 25-JW-02 478 986 00 472,73/ 77 6651 29 
APACHE CORP GOM 200 P 3JrW2 Nu4M 1114788 8,55900 168888 
APACHE CORP COM 100 P 70-May-03 3-4602 5,623 53 5,53650 8733 
APACHE CORP COM 870 P 2Ddrt~02 3PNq07 ]6,98882 7787887 (61779) 
APACHE CORP LOM 7 700 P Y}Jun-0i 90-AUg02 18,978 81 155,169 5t (8,190 73) 
APACHE CORP COM 600 P 7-Aup-02 30.4419-02 37,588 67 25,42000 2,78887 
APACHE CORP COM 7370 P 16-JL9-99 30-AUp-04 13763012 82.5W 00 45,10072 
APACHE CORP COM 3630 P 73-Ld99 30.Np-02 200,501 8Z 12719910 73,36248 
APACHE CORP COM 7,430 P 27-AUr-00 36Aup02 79009 7Z 52,994 50 26,01162 
APACHE CORP COM 1800 P 13-hnO3 74AUp-02 26520545 254 64000 1056545 
APACHE CORP COM 2770 P 2P.M0Y 30-Aug-02 128.M 16 13081599 (208064) 
APARTMENT INVf6MGMTCOCIA 5800 P 25-Jul-02 1bhb02 1/6,15300 244,38996 7,78201 
APARTMENT INVT 8 MGMT CO CL A 700 P &Mx-01 30-Aug-02 1,77! BB 1328 07 (215) 
APARTMENT INVr6MGMTCOCLA / fi00 P &MV-07 30AUp-02 189608 Bt 7989888 6(078 
APEX MiG CAP INC COM 9 800 P 3PNp-03 1Sep07 177 84100 173,598 OB 122592 
APEX MG GP INC COM 5 700 P 7-SSp-02 76-Nov-02 28,103 51 73 882 00 (M,17B 49) 
APEX MTG GP INC COM 7 SOD P 1Sep02 30-0xA2 17,54347 3345600 (1591253) 
IIPOCEMTECHNOLOGIES INCCOM 7,100 P 25-Jul-02 3S,M-04 778,57500 129,57500 000 
APOGEM TECHNOLOGIES INC COM 300 P 3-Jan-02 7-AUo-02 5,591 &1 7.80192 (220709) 
APOGENfTECHNOLOGIES INCCOM JIXI P SJan-02 SSep02 9,00581 780183 (1,7%71) 
MOGENTTECHNOLOGIES INCCOM 700 P 3Jen-0Y 7-011-0Z 180795 Zfi0081 (79769) 
MOGEN7TECHNOLOGIES INCCOM 100 P 5-Feb-02 7-OU-07 7,80795 2,54850 (72055) 
APOGEM TECHNOLOGIES INC COM 700 P 5-Feb -02 10-Dec-0i 200444 7 528 50 (524O6) 
APOGEM TECHNOLOGIES INC COM 10D P 22-Feb-02 10-Dec-02 2,006 44 2,98 75 (19011) 

" APOLLO GROUP INCCLA 7700 P 1O-JUW7 12-Feb-02 15080773 145,56257 1,24516 
APOLLO GROUP INCCLA 600 P 11-JUF01 12-Feb-02 2711859 25,83702 7,58257 
APOLLO GROUP INC CL A 6700 P 71 "N407 7-MM-02 315,03683 29851339 2652324 
APOLLO GROUP INC CL A Z 000 P 19.h601 7-MW-03 91,010 79 86,010 00 8.03079 
APOLLO GROUP INC CL A 20D P }Jan-02 24Lm03 7 39497 5,89536 1,49961 
APOLLO GROUP INC CL A 3300 P 19-Jul-01 25-.N1-02 11668448 9461100 2207348 
APOLLO GROUT INC CL A Z,pOD P 25-Ad-02 25-Ad-02 71 SOD 00 71 500 00 000 
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APOLLO GROUP INC CL A 8400 P 25JU1-0I 25-Ad-02 ]00 300 00 30J,W7 2(1 (7,797 30) 
APOLLO GROUP INC CL A 1200 P 79-.M-01 70.Aiq-02 5065679 3440400 16.25279 
APOLLO GROUP INC CL A 2 700 P 20-JuF07 30-Aup-02 17,000 28 76,878 78 3716152 
APOLLO GROUP INC CL A 2,250 D 23-Jul-01 3o-Nq02 A5,000 74 65,088 35 2993189 
APOLLO GROW INC CL A 2 B50 P 24JW-07 30AUp02 12033393 8179595 3853768 
APOLLO GROUP INC LL A B00 P 7-AUp-07 30~Auy-02 33,77786 31,07184 270602 
APOLLO GRP INC UNN PHOENIX 1 ODD P 26JJ-0i 25-Jul-02 2391000 i4379 70 (429 70) 
APPLE COMPUTER INC 4,000 P 25-Jul-02 2SJuF0't 57,41000 57,41000 000 
APPLE COMPUTER INC 14 20D P 26Jul-07 15-JuM 203 91700 70717579 77671 
APPLE COMPUTER INC 10900 P 25Ju1-02 25-JuF07 75852400 15851400 000 
APPLE COMPUTER INC 3,600 P 1PJuF01 3DAup-02 52,U8 41 71,496 DD (78,8759) 
APPLE COMPUTER INC saw P 2DJW-01 70.Aup-07 9944700 13-4,19a 00 (34,75700) 
APPLE COMPUTER INC 3,600 P 74JU40f 30-Aug-02 53,10000 71,498 DD (1878800) 
APPLE COMPUTER INC 22 700 P 19-NOV-01 14Aq-02 ]73,907 77 4J7,575 SE (113 687 115) 
APPLE COMPUTER INC 3,000 P 2W4Or91 11-Nq02 4J,%9 77 59 702 20 (15 J32 0.7) 
APPLE COMPUTER INC 8,800 P 20NOV-01 14-Aug-02 1J0<7188 17592888 (45,51488) 
APPLEBEES INTL INC COM 1,997 P 25,,1W-02 25-Jul-02 43,29r 9B /J,29198 000 
APPLEBEES INTL INC COM 19m P 25-Jul-02 YSJUF02 I1 25701 4125000 7 W 
MPLEBEESINTLINCCOM 7950 P bAp-01 30-Aug-02 8888398 8838777 7028585 
APPLEBEESiNTLINCCOM 750 P 21-Sep01 36AUp-02 76,83174 7326798 357278 
MPLEBEES INTL INC COM 750 P SApr-01 1-Nq-03 3 737 88 Z 608 77 629 77 
APPLEBEES INTL INC COM 225 P 6Apr-01 7-Aup02 4 858 9t ],SW BB 105394 
MPLEBEES INTI INC LOM 2,025 P SAp-07 7-Aug02 43 717 31 35,018 B7 8 663 37 
MPLEBEES IHTL INC COM 7 900 P SApr-07 2-Aug-02 38 OBi 07 72,885 45 519662 
APPLEBEES INTL INC COM 700 P 3-Jul-02 27Sap-02 4 472 B9 4115 BO 5706 
APPLERA CORD-APPLIED BIOSYSTEM 400 P 3-Jan -02 22-Feb-02 x,717 r3 7,517 00 (7,27557) 
APPLERACORP-APPUEDBIOSYSTEM 3500 P ]6hF03 25-Jul-02 3971500 39,87500 000 
MPLERA CORP-APPLIED BIOSYSTEM 75,000 P 25-Jul-02 25-Jul-02 27955000 244 X9100 (4,9M 00) 
APPLERACORP-CELERAGENOMICS 350D P 30-Aup02 1 "Sep-0I 33,07500 33,07500 000 
APPLERACORP-CELEMGENOMICS 0900 P 70Auo-O! 7Sep0Y 83,55500 9480933 (115eJ7) 
APPLERACORPLELERAGENOMICS 1,MD P 7o-AUp-OZ 1Sep-02 13,33000 13,fi&500 (4550D) 
APPLIED INOL TECH INC COM 70 P 3-Dec-01 30-Aug-02 1 11643 1 29029 (173 86) 
APPLIED INDLTECH INCCOM 3600 P &Mey-OZ 30.Aup-0t 114875 5343808 (7197087) 
APPLIED INDL TECH INC COM 300 P 22-May-02 30-Aug-02 .78177 5,1156 00 (7,701 38) 
APPLIED INDL TECH INC COM 300 P 23-May-02 30-Aug-02 4,78d 71 5988 00 (1,20 :129) 

" APPLIED INDL TECH INC GOM 550 P 23-May-02 30-Aug-02 8.7-7196 11 1238S (3,757 90) 
APPLIED INOL TECH INC COM 7 075 P 29,W-0Y 30-Aug-02 17,10.5 7B 17 1T! 73 (2794) 
APPLIED INDLTECH INCCOM Sfi00 P S~Oer07 29-Aug-02 8907075 70.7,21]71 (141537n 
APPLIED INDL TECH INC COM 20D P SOeaW 28Aup-02 3 790 M 366520 (47076) 
APPLIED INDL TECH INC COM 100 P 7-Dao-00 28-Aug-02 1 59722 1,815 24 (248 02) 
APPLIED INDL TECH INC COM 400 P 71-0eoOO 2BJ+up02 319444 3,920 08 (72582) 
APPLIED INDLTECH INCCOM 700 P 730aoOO 28-Aug-02 1,59771 197708 (37988) 
APPLIED INDL TECH INC COM 100 P 14-Dao00 2a-Aug-02 1 59722 195687 (3590.5) 
APPLIED INDL TECH INC COM 200 P 7SOKr00 Z&Nq-02 319444 3 932 02 (/]7 5B) 
APPLIED INDL TECH INC COM I00 P 18-Deo00 3&Aip-03 7,59771 1,978 J7 (32109) 
APPLIED INDL TECH INC COM 700 P 21-Dec-OD 28Aup-02 1,597 22 196911 (37189) 
APPLIED INDLTECH INCCOM 100 P WsW1 2B-Aug-02 1597 Y1 7,880&7 (78J47) 

APPLIED INDL TECH INC COM 100 P Wen-07 28-Aug-02 1 .597 22 196599 (368 77) 
APPLIED INDL TECH INC COM 700 P &Jan-07 28Aup-02 1 59722 1,958 35 (35913) 
APPLIED INDL TECH INC COM 100 P 9,lan-01 28-Aug-02 1 59722 1,953 89 (355 67) 

APPLIED INDLTECH INCCOM 30D P 77Jart07 2~2 179187 581978 (7,05809) 
APPLIED INDL TECH INC COM 7(10 P 1Y-Jan01 78,4L9-02 319444 3883 14 (65570) 

APPLIED INDLTECH INCCOM 700 P 17,1m01 28AUp-03 7,59733 197682 (b960) 
APPLIED INDLTECH INCCOM 900 P 29Jem07 28-Aug-02 11,37500 1562100 (771900) 
APPLIED INDL TECH INC COM 700 P 31J""1 1&AUp03 1,59722 7 77127 (17699) 
APPLIED INDL TECH INC COM 770 P 2-Ap-01 28-Aug-02 2.715 28 2 746 ]5 (3107) 
APPLIED INDL TECH INC COM 100 P 22-May-01 2&AUp-02 1 597 22 1 84250 (245 .38) 
APPLIED INDLTECH INCCOM 7fID P 3PJUF01 2&AUo-03 7,7911 350500 (37058) 
APPLIED INDL TECH INC GOM 100 P 30-Oct-01 2&Aup02 1 597 73 164475 (4753) 
APPLIED INDL !ECM INC COM 7 874 P 30NOV-01 20-Aug-02 29 837 91 74 375 09 (170.115) 
APPLIED INDL TECH INC COM so P 30W01 2&Aup-02 89444 103223 (13779) 
APPLIED MA71S INC COM 700 P 3Jai-02 1-Mm-03 1471327 1339350 131977 
APPLIED MATL5INCCOM 18600 P 25-Jul-02 25-Jul-02 48167800 28487800 000 

APPLIED MATLSINCCOM 93800 P 25-Jul-02 25hd-02 1,3J7,92800 1,342,18856 (10,35856) 

APPLIED MA7l51NCCOM 73300 P 36-!U407 25-J603 377,32900 71733900 000 
APPLIED MATLS INC COM 600 P 3-Jan-02 23-Aug-02 914972 13397 50 (424378) 
APPLIED MATLS INC COM 90D P 3-Jan-02 3"-0d-02 7],75] 28 20,09025 (6938 97) 
APPLIED MICRO CIRCUITS CORP CD 700 P }Jart07 12-MW-02 9828 1,77050 (30802) 
APPLIED MICRO CIRCUITS LORD CD 700 P YJanOi 4-MV-02 6,534 40 8,893 50 (235910) 
APPLIED MICRO CIRCUITS CORP CD J 500 P 2SJW-0Y 25-Jul-D? 1! 07000 14,07000 000 
APPLIED MICRO CIRCUITS CORP CD 21 200 P 25,IUF07 25-h&02 05,224 00 8842944 (7,205 H) 
MRIA NEALTHCARE GROUP INC 2400 P 3aMp~01 1-Sep-0Y 5539200 55,792 00 000 

" APTMGROUP INC COM 1 400 P 35-Ail-02 25-JW07 3910200 3910200 000 
AVTMGROUPINCCOM 7,700 P 25-Ad-02 2%k603 70T130D ]081197 (7019 
AQUIIAINC 70,100 P 25-JW-02 35-hl-02 54,540 OD 5780937 (3,26977) 
AOUILAINC 72000 P 20-.hn-01 6-Aug-02 76,15768 170,21560 (33105800) 
ANAAMRKCORP 2100 P 2SJUWI 2S.h6d1 1117500 17,5%98 (120%) 
ARMIARKCORP 600 P 30.AUp-02 1-SSp02 1359000 1957898 1301 
ARAMARN CORP 71000 P 30-AUp-02 7Sep-02 377 100 00 316,42240 877 60 
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AHAANRKCORC 7600 P iSep-02 50e0-07 37835997 3]0,69000 569987 
MAMARK CORP 200 P IS -Nov-02 60e0-02 4,608 08 4,535 00 7308 
MAMARKCORP 7 200 P 78-fJw-02 53ec02 5068889 17,65420 303169 
ARAMARN CORP 3,90D P 18-NbY-02 5-DxA3 89,85758 87,55383 230375 
ARBItRON INC COM 1400 P 30-P.uo-02 I-Sep-02 4820000 46 081 OD 11900 
ARBITRONINCCOM 5,100 P 30-Aup-0t 7-Sep02 788,70000 170.342 D4 (201101) 
ARBITRONINCCOM 1,300 P 1-Rep-0Y 4-0r1-03 4125475 J980D00 165175 
ARCELORNW 1,000 P 27-A1:-03 76Apr-02 5263971 53 B7B91 (97917) 
ARCELOR NPV 1300 P 27-Ma-02 6Apr-02 17 /W % 17 /78 74 3781 
MCELORNW J10U P 21-Feb-02 4Apr-0Z !283]77 x3083.21 (72819) 
MCELORNPV 7710 P 22faD-07 &llpr-07 268378 259877 (1286) 
ARCELORNPV e00 P 22-Feb-02 4Apr-02 5,77752 5= 45 (788 ;1) 
ARCELOR NPV 700 P 27-Feb02 &Apr-02 944198 9178 BB 2212 
ARCELOR SA 77,900 P 240c1-01 5-13ec-02 22843957 18243281 46,0p6 78 
ARCELOR SA 100 P 2bOrl-01 5-Dec02 1 276 2D 987 25 31495 
ARCH CHEMICAL INCCOM 3,000 P 30,4iq-02 7"Sep03 82,"0000 82,79800 (39600) 
ARCH CHEMICAL INCCOM 7,900 P 3aRUipd1 7-Sap-02 3952000 38,55955 980,5 
ARCH CHEMICAL INC COM ],800 P 30u-02 15-Now-02 71 767 TJ 89 g90 gg 7 770 77 
ARCH CHEMICAL INCCOM 200 P 1Sep02 20-Dec-O2 7,87360 4,16000 (2880) 
ARCHER DANIELS MIDLAND CO COM 7,100 P 7-Jan-02 17JUW3 1519703 1470700 49003 
ARCHER DANIELS MIDLAND COCOM 7500 P 3SN-02 25-Jul-02 87,15000 8715000 000 
ARCHER DANIELS MIDLAND CO LOM IO,JOD 7 25-Jul-02 25-Jul-02 468 Y88 00 /55 p47 38 303862 
ARCHER DANIELS MIDLAND COCOM SG00 P 7JarW2 30-Aug-02 9876100 7487200 (95p800) 
ARCHER DANIELS MIDLAND CO COM 75600 P 9-,1en-03 30-Aug-02 19015400 277,287 4B (27,117 48) 
ARCHER DANIELS MIDLAND COCOM 8000 P 9-Jan-02 30-Aug-02 7401557 83%980 (95112]) 
ARCHER DANIELS MIDLAND CA COM 100 P 9-J3"23 J6AIq-OI 1,23409 1,37350 (13941) 
ARCHER DANIELS MIDLAND COCOM 1000 P 4Jmd1 JO-Mp-02 12,28423 1373500 (7,4107n 
ARCHER DANIELS MIDLAND CO COM 17,10U P 24fASr02 ](FAUp03 21023132 743 521 10 (3328978) 
ARCHSTONE SMITH TR COM 18,700 P 25hA-0Y 25-AA-02 381929 00 38134283 5B8 17 
MCMSTONE SMITH TR COM 400 P JJanW2 3-A6-02 1018769 tO6Y100 (43431) 
ARCMSTONESMITH TRCOM 7(10 P 2B-MM-02 }JuF-02 508]61 5,40400 (71078) 
MCHS70NESMITH 7RCOM 2500 P 23May-02 30-Aug-02 8507050 8633750 (7,328%) 
ARCHSTONESMITH TRCOM 15W P 28Jun-0t 30-Aug-02 )9006]3 4020390 (179758) 
MCMSTONESMITH TRCOM 2700 P 22-May-039 90-Nq-02 5797000 57,87556 75144 

" ARCMSTONESMITH 7RCOM 100 P 23May-0Y 30-Aug-02 7,83500 2,81600 900 
ARDEN RLTY GROUP INC COM 4 700 P 354u4-02 25-Ju402 914 700 00 83 835 80 66420 
ARGOSYGAMING COLOM 1700 P 70-AUo-01 3-Jun-02 4a.268 64 19,73829 (8599$) 
ARGOSYGAMING COCOM ]000 P 4-Sep01 },M-07 a5,178 43 0018000 (5,0075n 
ARKANSAS BEST CORP OEL 7,500 P 12dp-01 30.Aup02 3123866 3327105 (203239) 
ARKANSAS BEST CORP DEL 50 P 30.0c1-01 30-Aug-02 1,04129 775150 (77327) 
ARKANSAS BEST CORP DEL 784 P 744a"17 30-Aug-02 16,869 24 1954530 (367806) 
ARKANSAS BEST CORP DEL 9m P 77-0sF07 30-Aug-02 79 531 57 2544241 (5907114) 
ARKANSAS BEST CORP DEL 1,050 P 7,lan-02 30-Aug-02 2186706 3087750 (B .BSD a,) 
ARKANSAS BEST CORP DEL 525 P 7-Jan-02 30-Aug-02 7093353 7808359 (575000) 
ARKANSAS BEST CORP DEL 875 P 754an-02 30~7 18 222 55 2,087 50 (583995) 
ARKANSAS BEST CORD OEL 1 575 P 12 Feb-03 30.NpOZ ]7 800 59 3895637 (815578) 
ARKANSAS BEST CORD DEL 7 500 P 1SApr-02 30-Aug-02 3123866 )931050 (8,101 84) 
ARKANSAS BEST CORP OEL 25 P 22-Apr-0t 70+4iq-02 520 81 61014 (8950) 
ARKANSAS BEST CORD DEL 1 025 P 22-Apr-0Z 1-SOP07 I7 09150 75,075 53 (392103) 
ARKANSAS BEST CORP OEL 875 P 8-May-02 15ep-0Y 1897850 2010954 (313104) 
ARKANSAS BEST CORP DEL 750 P 2}JUF03 1-Sap-0Y 15,4J500 18,25925 (824Z5) 
ARMHOLDINGS ORDGBP0000S 15200 P 14-Nov-01 7Wat02 6807833 891368 (31,05831) 
ARM HOLDINGS ORDGBPo0005 13400 P 27-Oc1-07 1B-Jan-02 6007465 6508845 (5,05380) 
ARM HOLDINGS ORDGBPoOWS 3!,x00 P 2d-Od-01 IS-Jan-02 15!08718 77/,56887 (771,499x5) 
MRIS GROUP INC COM 75 700 P 30.AUp0] 7-Sap-03 50 288 00 6062499 (233899) 
MRISGROUP INCCOM 2800 P 1Sep02 1&NOrOY 845014 70,80800 (235786) 
ARROW ELEC7RSINCGOM 7,100 P 25-Jul-02 25-AO-02 1171500D 11913858 (7,98858) 
ARROW ELECTRSINCCOM 700 P 1S,M02 90/wo-07 /867)5 8,11505 (1,1517U) 
ARROW ELECTRS INC COM 5 800 P 79JUM7 7O-Nq-02 95,31316 11822430 (2291114) 
ARROW ELECTRSINCCOM 2900 P 19-Jun-02 J4AuP0Y 47,241 OD 59,112 15 (77,87715) 
ARROW INTLINCCOM 700 P 3D-Aug-02 1-SapOY 48,00000 19,00000 000 
ARROW INTLINCCOM 700 P 30-Aug-02 7SepOY 350000 7,83700 (17700) 
ARROW IMLINCCOM 700 P 3o-AUp-02 1Sep0Y 7050000 1086798 (36)89) 
ARVINMERROR INC COM 0800 P 25-Ad-02 25Jul-07 964,848 00 95,64160 (99360) 
ARVINMERRORINCCOM 900 P 24,Mf03 72,Aug-OZ 797BZ30 3187571 (308377) 
MNNMERROR INC COM 7 800 P ZSJuW2 12-Aug-02 b 5114 40 4],783SB (4,199 18) 
ARVINMERITOR INC COM 1400 P 2'rJuf03 1}Aup02 30,76925 34,05388 (7,3BA 63) 
ARVINMERROR INC COM 700 P 26.hm02 14-Aug-02 75,551 N 1702694 (1,174 50) 
ASAHI GLASS CO V50 3,ODD P 21-Dec -01 27-IMri07 27178 0] 1732721 514882 
ASAMI GLASS CO 450 4 000 P 23Apr-0t 30-May-02 27 977 55 2081061 (833O6) 
ASA171 GLASS CO 450 t ODD P 2&Dec-07 30May-07 2797755 2339755 458000 
ASAHIGLASS GOV50 1000 P 44Wt02 70aAeY04 17,97755 23 61870 4,33935 

" ASAFII GLASS CO V50 7,000 P 27-13ec-01 76Mer02 7(1 987 16 16,95290 403026 
I15AHI GLASS CO 450 8,000 P 17-0x-07 29-May-02 43 575 80 37 9D5 79 866981 
ASM11 GLASS CO 450 9 000 P 76-Dea01 29-1~2 63,663 41 51,070 02 12,79339 
ASAMI GLASS CO 450 sow P 37-Dac-01 28-May-02 76178 41 20,878 6B 7,25773 
ASAHIGLASS COY50 9000 P 25ZaW1 28-Mey-01 65,01553 50,78757 1425800 
ASAHI GLASS CO 450 2000 P 24Apr-03 17-Sap-02 11,519 J9 1436647 (2,81708) 
ASAHI GLASS CO 450 B OOD P 7J-Apr-0T 17Sep-02 51 873 27 H,639 B8 (13 851 65) 
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ASBURYAUTOMOTIVE GROUP INC !W P 30-Aug-02 1-SOP-02 9.98000 9,84504 11496 
ASBURYAUTOMOTIVE GROUP INC 4,200 P 30./1up-OZ 7-$ep.pZ 52,29000 51,49242 79758 
ASBURYAUTOMOTIVE GROUP INC 16400 P 30Aiq-Op 1Ssp .py 204.18000 p1,p&5y4 3,11436 
A3BURYAUTOMOTIVE GROUP INC 4100 P W-Auo-Op 7-SOP03 547E000 51,32072 3.46928 
ASBURV AUTOMOTIVE GROUP INC 300 P 1-Sep03 24Od-02 250774 3.73500 (1,Zp7pg) 
ASBURYAUTOMOTIVE GROUP INC E00 P 19Ssp-0I 29-0q.02 6.14693 E,51218 ($,3855$) 
ASBUHV AUTOMOTIVE GROUP INC 3500 P 1%Ssp-0Y 30-Oct-02 2B.093 30 37 24270 (Y 74L BO) 
ASBURVAUTOMOTIVE GROUP INC 14,500 P 1Sep02 29Od-0t BB,O/5EI 15567SOU (58,57818) 
ASBURVAUTOMOTIVE GROUP INC 4500 P 7SOp02 260d-03 3'f,W78D 5902500 (77,9p340) 
ASBURYAUTOMOTIVE GROUP INC 3,500 P 7-Sep07 2SOd-0Z 2910022 43,57500 (74,1717e) 
A9CEMIAL SOFTWARE CORP COM 7,70D P 3D-Aug-02 7Sep.qp 7g~p621pp 17,34502 (482p?) 
ASCEHTIALSOFTWARE CORP COM 17,500 P 30-Aug-02 1.S*p02 38,32500 40,10125 (7,77EZ5) 
ASCEM1ALSOFTWARE CORP COM 15,7(10 P 7Sep-07 4-Oct-02 17,75158 55,18800 (7,4S5N) 
ASCENTIALSOFTWARE CORP COM 7 WD P 3Ssp02 1-0'1-02 380039 416100 (SBOE7) 
ASHLAND INC E00 P 25-Jul-02 25JUl-02 27,672 00 27.87200 000 
ASHLANDINC 300 P 25JUFM 25JuI-02 1045200 10,49409 (4208) 
ASHUWDINC 1,800 P 25JUW2 25-JuF01 180,16100 180,25400 000 
ASMLNLDONVEUR002 4000 P 27-Feb07 12-Jun-02 61,08859 7915857 (1E7738E) 
ASMLNLDONVEURO02 6,200 P 21-Fob-02 13-JunM2 95,4810.5 123,162 33 (77,58720) 
ASMLNLOGNVEUROOt 14,000 P 4-MW-02 13-Jun-02 7E4,!020 :1 270,44209 (97,eaee) 
ASMLHLDGNVEUft00Y J,300 P 27-MM-02 13,1u"] 50 .820.56 77.87427 (4705377) 
ASMLMLDGNVElXi004 50377 P 11-001-02 22-Oct-02 378,56777 31744599 817117E 
ASMLHLD(iNVEURO02 8,119 P 11-0d-02 23-0C(-02 45,058 43 40,50179 4,5E064 
ASML HLDG NV EUR00Y 7,770 P 740p-0Z 23-Oct-02 54,56 393 Sp,Sgp 9p 3.98503 
ASML MOLDING N V 6,700 P 16-NOr01 30.4m02 12147929 170,31) 71 (8,544 42) 
A9MLHOLDING NV 3,100 P 27-NOV-01 3040i-02 38,07580 37,71860 41700 
A9MLHOLDING NV 700 P 28-141w-01 70Jwi-02 1,81112 1,74900 l4 1Z 
ASML HOLDING N V 4,200 P 1pK-01 30-JrfO2 78,151 40 71 .78802 4,3813E 
ASMLHOLDING NV 1800 P 16-NOW-01 23JwM2 3Y,ias» 35,01234 (2,877 W) 
ASML MOLDING N V 25W P 15Nm-01 23-Jon-02 44,63158 18,718 75 (2,11817) 
ASMLHOLDING NV 3100 P 16Nw-01 234~02 49,98737 54,75700 (2,10487) 
ASMLHOLDING NV 9,200 P 16-Nov-01 254n02 115,18!08 140,50!08 (5,10000) 
ASML MOLDING N V 26 800 P 5-Nov-02 7&DwDY 20236258 209,00000 (86,63742) 
ASML HOLDING N V 300 P &NOV-02 7o-D"2 2,258 E3 3,099 60 (842 77) 

i. ASSOCIATED BANC CORP COM 5400 P Y5-Jul-71 2SA"Y 177 E72 00 778,555 70 7 26630 
ASTORU FINL CORP COM 2,800 P 14-Jun-01 17JUrW2 89,947 66 73,83E 50 1630916 
ASTORIA FINL CORP COM 7,000 P 14-Jun-01 14-Jun-02 3D 04110 2E 324 50 5,30168 
ASTORN FIN. CORP COM 3,700 P 11JuM7 12,Jun02 705,0119 77 9143888 1755783 
ASTORIAFINLCORP COM 7,E00 P 7WUn01 72JUW3 129,43360 10792550 4180!70 
ASTORU. FIN. CORP COM 6 ODD P 25,1uF02 25-Jul-02 773,570 00 175,510 BO (7,OBD 00) 
ASTORN FINL CORP COM SIX) P 30-Aug-02 7.S*p0] 26,734 00 27,00104 (387 W) 
ASTORIAFINLCORP COM 31000 P 3o-Aup02 1-Sep-OY 1,071,300 00 1,053,849 80 (1t,1EB60) 
ASTRAZENECAORDUSDO25 1700 P 22-FeD42 16JU1-02 787,27503 7!1,85)71 (87,67827) 
ASTRAg1ECAORDU90025 1,000 P 3-Ap-03 1B-Ju4dl 87,84182 96,090 OD (2E.18l7B) 
A57RAZENECA ORD USDO ZS 2,E00 P SJUrv02 7&JUFM 99.553 21 137,751 Bt (21,OBE 40) 
ASVSTTECHNOLOGIES INC !W P 6-Jul-01 76Apr-OZ 15,80392 72,40600 3,59792 
ASYSTTECHNOLOGIES INC 2500 P &Jul-07 1-SOP-02 Z],14500 3l,M75 (73,77075) 
ASVSTTECNNOLOOIES INC 125 P 70,1u1-01 1 ^wp03 1,12125 189875 (77750) 
ASYSTTECHNOLOGIES INC 200 D 12-0q-01 1-Sop-0]7 1,79400 2,10D DD (3pgpp) 
A9YSTTECHNOLOGIES INC 800 P 15-Oct-07 1-SpOY 5,38300 8,0!881 (70694) 
ASY9T TECHNOLOGIES INC 100 P 30-0Ct-01 1Sep0Y 897 00 85400 1300 
ASY9T TECHNOLOGIES INC 725 P 39,IU1-02 1-Sep02 4,07E 25 259828 (67803) 
ASYSTTECHNOLOGIES INC 1,E50 P 70.AUpp2 1Sep02 t6,594 60 16,7878 (7512% 
ASYSTTECHNOLOGIES INC 23000 P 7OAUp-04 7-SOP-07 pE37000 20822820 (7,87!20) 
ASYSTTECHNOLOGIES INC 350DD P 30-Aug-02 7-Sap02 37],Bfi00D 341,00000 (8,050 OD) 
ASY9TTECHNOLOGIES INC 200 P 7-Sep02 13Sep-03 7,70.510 1.79400 (2880) 
ASV3TTECHNOLOGIES INC 58000 P t-SapA] 18-Oct-02 177,E1239 520.2W 00 (30214781) 
AT&T CORP COM 44,200 P YSJW-04 2SJul-04 388,07600 380,07600 000 
AT&T CORP COM BE,l00 P 2SJuF02 4SJW-02 !OI 70! 00 60230800 000 
ATLTCORP COM 101,000 P 2SJuFO2 25-Jul-02 1,764,780 00 1,E07,71110 (14,x)110) 
ATiTCORP COM 15,000 P YbJW-0Y 26Ju402 1)1,70000 1)3,71000 (1,41000) 
AT&T CORP COM 800 P 3"NOr01 30-Aug-02 70,988 64 73,70 1Y (274048) 
AT&T CORP COM 7 P 2-Nor-01 30-Aug-02 08 SE 108 07 (20 29) 
AT&T CORP COM 2,800 P 27-Apr-0O 30-Aug-02 35,493 B1 100,!3.138 (73,300A0) 
ATBTCORP COM 2507 P 1SJUF00 30-Aug-02 30.03963 77,04454 (411,384 89) 
ATBTCORP COM 7,000 P 1bSapAO 7aNp-04 ]7,77300 6459623 (32,E3413) 
ATBT CORP COM 700 P Y6J~01 30-Aug-02 3.006 00 SASE 38 (1,79236) 
AT&T CORP COM 1400 P 12-MW-01 30-AU9-07 17,70E 00 24,95438 (7,076 38) 
AT&T CORP COM 3,ODO P 20-Mar-01 7o-Mp-07 3E,990 pp 52,4$p pa (15.79608) 
ATBTCORP COM 3,700 P 23Apr-O1 30AUp-OZ 45,21400 6378807 (17,55408) 
AT&T CORP COM 7 800 P 4lJUrv01 30-Aug-02 19,56100 47,313 71 (7,781 11) 
ATBTCORP COM Y,7D;1 P 2-NOV-07 30-Aug-0Y 34,13046 42,MO 17 (a WO 71) 
AT&T WIRELESS SVGS INC COM 800 P J,JWrtp7 13faD-03 9,38235 77,956 50 (3,573 15) 
AT&T WIRELESS SVGS INC COM w0 p 3-Jan-pp 22-Feb-02 598940 E,&77 00 (2,647 80) 
ATBTWIRELESS SVCSINCCOM 7,400 P 3-Jen.01 7Z-MU02 17,402 132 1727100 (5,07174) 
ATBTWIRELESS SVC9INCCOM 900 P 3JvW3 36MLr"71 7,88!36 12,86550 (1,%711) 
ATBTWIRELESS SVCSINCCOM 1300 P 3-Jon-02 7&AprL4 11,80790 18,71350 (7,10.590) 
ATBTWIRELESS 5VCSINCCOM 700 P 3-Jan-02 B-Ap-0Z 5,92532 70,07850 (1,7511E) 
ATaiWIRELESS 5VC51NCCOM 200 P bJan-0Z 2-May-02 179509 4,E7900 (1 .08497) 
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AT&T WIRELESS SVCS INC COM 500 P ll-Jar~02 2-MMY-02 4,49021 596500 (147479) AT&T WRELESS SVCS INC COM 25M P S-Mmy-02 28,kv~02 15,05354 2205648 (703294) AT&T WIRELESS SVCS INC DOM 31,100 P 2&Jul-02 25-JuM 155,50000 155,60D 00 000 AT&T WIRELESS SVCS INC COM 158~200 P 25-JL"2 25,Jul-02 791000 OD 782,23572 875428 AT&T WIRELESS SVCS INC COM 70D P 1041"-02 30-ALO-02 3,30390 5,27219 (1,98829) 
AT&T WRELESS SVCS INC COM 4,800 P 22-M"2 30-Aug-02 21 .71134 34,93378 (13.22244) 
AT&T WIRELESS SVCS INC COM 3.70D P S-Jun-02 3GAug-02 17,46347 27,29120 (9,82773) 
AT&T WIRELESS SVCS INC COM 4,500 P 13-Jun-02 30-Aug42 21,71134 2934800 (7,63688) AT&T WIRELESS SVCS INC COM 8100 P 10,kff~02 30AUg-02 30.23084 435B423 (5,33339) 
AT&T WIRELESS SVCS INC COM 72W P 27-JLM-02 30-Aug-02 33,98297 36,432 OD (2."9 03) AT&T WIRELESS SVCS INC COM 23W P 2,Jul-02 30-Aug-02 10,86567 1156900 (71333) 
AT&T WIRELESS SVCS INC COM 5,5w P 9-JuW2 30-AL9-M 25,959 21 2904825 (3,08904) AT&T WIRELESS SVCS INC COM 9,000 P 2640-02 30-AL942 45,31063 4444128 Beg 35 AT&T WIRELESS SVCS INC COM 8500 P S-May-02 30-Aug-02 41,99000 7220580 (30,21580) AT&T WIRELESS SVCS INC COM 4.200 P 9-May-02 30-Aug-02 20.74800 34,58112 (13,83312) 
AT&T WIRELESS SVCS INC COM 9,200 P INMri-02 30-Aug-02 45.44e 00 8920164 (23 .84364) 
AT&T WIRELESS SVCS INC COM wo P I War~02 23-ALM-M 3,58789 7.15800 (3,57011) ATLANTIC COAST AIRLS HLDGS INC 3 .000 P 30-Aug-02 I-Sm"2 37,14000 37 140 OD 000 ATLANTIC COAST AIRLS HLDGS INC 3400 P 30-Aug-02 I-SOP-02 42.09200 43,00000 (159000) 
ATLANTIC COAST AIRLS HLDGS INC 300 P I-SOP-02 25-Od-02 379227 371400 7827 ATLANTIC COAST AIRLS HLDGS INC 6,100 P 1-S*1~02 20.DG"2 70,92073 75 518 DD (4,59727) 
ATLANTIC COAST AIRLS HLDGS INC 1,000 P -%~p-02 20-DOC-02 11,62635 11,933 DO (30605) ATLAS COPCO AS SER A SWKR5 5,300 P 2&Fo"2 3,JuPO2 118.99366 12861091 (7.SW 25) 
ATLAS COPCO AS SER A SWKRS 2,40D P I-Mv-02 3-Jul-02 53.87939 S5,90202 (2,02263) 
ATLAS COPCO AS SER A SWKR5 4.9W P 4-MW-02 3,Aj~W 110,00376 120,21813 (10,214 37p) ATLAS COPCO AS SER A SWKR5 1,700 P 2a-Feb-02 2-Jul-02 39.88073 40,61393 (73320) ATMEL CORP COM 7.200 P 22-MW-02 24-Jun-02 42,42390 73,5W ED (3113401) ATMEL CORP COM 3300 P 22 MM-02 24-J~W 1944433 33,71445 (14,27012) 
ATMEL CORP COM $400 P 25.MW-02 24-Jun-02 49,49466 02,089 OD (32,5M 35) ATMEL CORP COM 12700 P 19-MV-02 20-Ar,02 78.86640 119,29491 (40,62843) ATMEL CORP COM 1,400 P 20-Mor-02 20-Jun-02 8 .87190 13,3%86 (4,68396) ATMEL CORP COM 13,6D0 P 20-MW-02 21,JurM 7775020 129,74264 (51,90244) 
ATMEL CORP COM 5600 P 20-Mmr-02 21-A~02 32,01479 53.42344 (21,40566) ATMEL CORP COM 5,900 P 21-Mor-02 21-Jun-02 3372008 57,M6 96 (23.91609) ATMEL CORP COM 500 P 22-Mmr-02 21-Jun-02 2 .&SO 46 510825 (2,24979) ATMEL CORP COM 25800 P 25-Jul-02 25-Jul-02 67,9116 80 76,91040 (891300) ATMI INC COM 30 1100 P 30-Aug-02 I-SOP-02 52647420 537 .83613 (11,36193) 
ATMI INC COM l1w P 3aAug-02 1-S&P-02 18,74180 19162 W (42020) 
ATMOS ENERGY CORP 7000 P SkjI-QS 30-Aug-02 151 .tl 1 44 210 266 00 (5915456) 
ATMOS ENERGY CORP 300 P 21-Aug-98 3D.Aug-02 6.47620 8,40375 (192765) ATMOS ENERGY CORP 200 P 22-Oct 9B 30-AL9-02 4,31747 603150 (171403) 
ATMOS ENERGY CORP 100 P IS-N~98 30-Aup-M 2,15573 3,09975 (94102) 
ATMOS ENERGY CORP 100 P 24--D~911 30-ALO-02 2,15873 3,15200 (90327) 
ATMOS ENERGY CORP 100 P 29-D~95 30-ALIQ.M 2,15a 73 3,16447 (1,00574) 
ATMOS ENERGY CORP 20D P 30-Doo-M 30ALg-02 4,31747 8,37892 (2,D61 45) 
ATMOS ENERGY CORP 3DO P 23-Sap499 30-Aug-02 647620 7,39600 ("a 80) 
ATMOS ENERGY CORP 300 P ll.NW~W 30,Aug-02 6 .47020 5,93117 (45497) 
ATMOS ENERGY CORP 1DO P 12-N~99 3(~Aug-02 216573 2.25200 (9327) 
ATMOS ENERGY CORP Iw P lf~N~99 3DAug-02 2,15873 2.29557 (13054) ATMOS ENERGY CORP 3w P 19-N~99 30-Aug-02 5 .47820 6,83250 (35630) 
ATMOS ENERGY CORP 4DO P 7-D~99 30-Aug-02 8,03494 8.80a 00 (22506) 
ATMOS ENERGY CORP 2 ODD P 23.MW-00 3aAug-02 56,12711 47.12370 9.00341 ATMOS ENERGY CORP 1 .400 P 14-D~W 3DAug-02 30,22229 31,15000 (92771) 
ATMOS ENERGY CORP 180 P 2-Apr-01 30-Aug-02 3 .08572 4,20930 (32358) 
ATMOS ENERGY CORP 250 P 22-MaI601 30-Aup-M 5,30684 5SW25 (58341) 
ATMOS ENERGY CORP 275 P 30-Oct-01 W-"-02 5,93862 5.84706 8864 ATMOS ENERGY CORP 1100 P 29.JUW2 30-Aug-02 1942861 19,03050 39811 
ATWOOD OCEANIC INC 40D P 2S~Oct-01 30-Atig-02 1215563 11,96040 17523 ATWOOD OCEANIC INC 1,300 P 2&OCI-01 30-Aug-02 39,5osai 41,82438 (2,31857) 
ATWOOD OCEANIC INC 3,600 P 29-Oct-01 30AM" 10835179 11207770 (5,71591) 
ATWOOD OCEANIC INC 1,0DO P 30-0a4)I 30-AL19-02 3038905 30,51070 (12182) ATWOOD OCEANIC INC am P 31-OCt-01 30Aug-02 t8,233 45 182278a 557 
ATWOOD OCEANIC INC 2,700 P 31-oct-ol I-Sep-02 $2.18100 82,02546 13554 
ATWOOD OCEANIC INC 1100 P I-Sep-02 2D-Dec-02 33,74577 33,47300 27277 
AUTODESK INC COM 300 P 3-Ja"2 24-Jur~02 3,84738 571875 (1 a7l 37) 
AUTODESK INC COM 1.2w P 26-JuW2 25-Jul-02 13 SM 00 13,S3600 ODD 
AUTODESK INC COM 8 10D P 25-Jul-02 25-Jul~M 91,3w 00 94,28481 (2 .91681) 
AUTODESK INC COM 300 P 3-JI"2 22-Ail-W 3SS5I6 5,71875 (2,05359) 
AUTODESK INC COM 6,000 P 14 .JM-01 30-Aug-02 79,52040 102,54510 (23 .02470) 
AUTODESK INC COM aw P 20-Jw~01 30-Aug-02 1060272 13,78400 (3,18128) 
AUTODESK INC COM 38M P 204L"l 30-ALQ-02 50,30858 6547400 (15,16542) 
AUTODESK INC COM 2,000 P 134un-01 30-AA*02 26,600 DO 34 740 DD (8,W DD) AUTODESK INC COM 2 ODD P 14-Ju"l 306Aug-02 25.00000 3418170 (758170) AUTODESK INC COM 100 P 10-Mmy-02 I 044p-02 1,28196 1,40320 (21124) 
AUTODESK INC COM 30D P 10-MAY-02 3-Sep-02 3.79218 4,47960 (68742) AUTOLIV INC COM 6 900 P 26-JuW2 2rWul-02 150,40900 140,33344 2,15556 AUTOMATIC DATA PROCESSING INC 7100 P 25-Jul-02 25,Jul-02 247,00000 247,00000 000 AUTOMATIC DATA PROCESSING INC 34,900 P 25-JuW2 25,Jul-02 1,214,520 00 1218,22987 (3,70987) AUTOMATIC DATA PROCESSING INC a,9Do P 25-Jul-02 2SJuW2 309.720 00 309,72000 000 
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AUTOMATIC DATA PROCESSING INC 100 P 3-J@"2 30-Jul-02 3.73788 5,94050 (2,10262) 
AUTOMATIC DATA PROCESSING INC 100 P 3-Jon-02 23-Ati(p.02 3,91268 5 No so (t,927 82) AUTOMATIC DATA PROCESSING INC too P 3-JW,02 7-Aug-02 361624 5,84050 (2 .22426) AUTOMATIC DATA PROCESSING INC IOD P 3-Jan-02 3-Sep-02 3,60476 594050 (2,23574) AUTOMATIC DATA PROCESSING INC 100 P 3,JwI-W 11-SspO2 3,90911 5.54050 (1,93139) AUTOMATIC DATA PROCESSING INC 100 P 3-JW,02 27-Se"2 3,56689 5,84050 (2,27381) AUTOMATIC DATA PROCESSING INC too P 340~02 7-Oct-02 3.48789 5,84050 (2,35261) AUTONATION INC COM 14,ODO p 25-Jul-02 25-Jul-02 170.00000 170,80000 ODD AUTONAT10N INC COM 34300 P %Od-01 3D.Aug-M 452 403 36 318,61956 13378380 AUTOSTRADE SPA EURO 52 17,400 P 4-FabID2 22-Nov-02 164 91 1 76 124,99768 39.91408 AUTOSTRADE SPA EURO 52 ISODO P 4-Fe"2 22-Now-02 162,10701 114,94040 37 t66 01 AUTOSTRADE SPA EURO 52 2 SOO p 4-Ad-02 22-NOV-02 28,01873 23 .26345 3,365 2B AUTOZONE INC COM 100 P 3,Jm"2 29-May-02 8,04086 8,75060 128118 AUTOZONE INC COM 1 .200 P 25-Jul-02 25-Jul-02 81,05400 al .09400 ODD AUTOZONE INC COM 5,10D P 25-Jul-02 25-Jul-02 344,80700 34083098 3 778 04 AUTOZONE INC DOM 1,400 P 26-Jul-02 3DAug-02 102 .09308 9592$40 643465 AUTOZONE INC COM 400 P 1-Aug-02 WAup-02 2916088 28,8110 OD SOO Be ALMOZONE INC COM 2500 P 25-Jul-02 WAup-02 180 .97500 170,M 00 10,11000 
AUTQZONE INC COM 200 P 340~02 27-Sep-02 16 20a 58 13,51000 2 .779 a$ AVALONSAY CMNTYS INC COM 4.200 P 25-Jul-02 25,A"2 17312400 172,20688 9ia 12 
AVALONBAY CMNTYS INC COM 1.200 P 14-Dec-OD W,"-02 53,92030 58,6000 (4,74762) 
AVALONSAY CMNTYS INC COM 2 ODD P 15-Doo-00 30-Aug-02 09,1187 29 97,W5 00 (8,08771) 
AVALONBAYCMNTYS INC COM 2400 p 20-13~00 30-Aug-02 1D7 540 75 11992200 (12,06125) 
AVAYA INC COM 700 P 3J@"2 1SAW-02 4,41686 8,43650 (402164) 
AVAYA INC COM 4400 P 2&Jul-02 25-Jul-02 7,43600 7.43600 000 AVAYA INC COM 25 SOO P 25-Ad-02 25-Jul-02 43,00500 5086740 (77-7240) AVENTIS EUR3 a2 1 700 P S-Od-OO 4-Feb-02 115,661371 12790359 (1234318) AVENTIS EUR3 82 1,501) p 19-sep,00 4-Feb-02 102.0" 75 111,02561 (8,9BO Be) 
AVENTIS EUR3 82 400 P 5-Od-OO I I-Mor-02 27,803 67 30,11621 (2,31254) 
AVENTIS EUR322 2100 P 18-Fe"I 11-MK-02 145,96925 170,51128 (2454201) 
AVENTIS EUR3 412 1500 p 22-Jun-Ol 11-Mor42 104,29375 118,97413 (14,71038) 
AVENTIS EUR3 112 800 P S4Dct-OO S-Mmr-02 56 .4S311 60,23241 (376930) 
AVENTIS EUR3 82 2,400 p 23-May-02 12-ALV.02 151 .53197 167,71312 (16,181 15) 
AVENTIS EUR3 82 1,9DO p 23-May-02 16-Aug-02 12130111 132,77289 (11,47170) 
AVENTIS EUR3 52 1200 p 13.JU"2 IS-Aug-02 76.61122 60,23075 (3,61954) 
AVERY DENNISON CORP COM 4000 p 15-N~Ol 16-Apr-02 25985057 215,02000 44,03057 
AVERY DENNISON CORP COM 1,300 P 25-Jul-02 25-Jul-02 72,39700 72,30700 000 
AVERY DENNISON CORP COM 5300 p 25-JuW2 25-Jul-02 295,15700 297,81177 (2,1345A 77) 
AVERY DENNISON CORP COM 3300 P 25-Ad-02 25-JuM 18377700 183 T77 00 000 
AVERY DENNISON CORP COM 1 Soo P 74~02 30-Aug-02 9429,488 92 272 5D 2.02216 
AVERY DENNISON CORP COM 1,300 P 7-Ju"2 3D-Aug-02 52,056 DO 7996950 208650 
AVLAUL INC NEW COM 11,700 P 30-ALM-02 1-SOP-02 13396500 133,95500 000 
AVID TECHNOLOGY INC COM 6000 P 30-ALIU-02 I-Sep-02 so,wo 00 80,11W 20 6480 
AVISTA CORP COM 2,9DO p 30ALill-M 1-Stp-02 36,88800 37,38187 (49307) 
AVISTA CORP COM IO,ODO P 30-Aug-02 I-Sep-02 127 .20000 128,05000 (a5o oo) 
AVNET INC COM 8 ODD P 25-Jul-02 25-A,02 132 ODO DO 132 W4 00 (W4 80) 
AVOCENT CORP COM 49W P 30AUg-02 I-Sep~m 79,42900 79,42900 000 
AVOCENT CORP COM 300 P 30-ALQ-02 I-Se"2 4.88300 4.88300 000 
AVOCENT CORP COM 25,70D P 30-Aug-02 I-Sep-02 416,59700 433,30200 (1670500) 
AVOCENT CORP COM 1100 P 30-Aug-02 1-801~02 17 $31 DO 18,16595 (33495) 
AVOCENT CORP COM 400 P I-SOP-02 2&Oct-02 7.SN 04 645400 1 .215 D4 
AVOCENT CORP COM 45W P I-Sep-02 20-Dec-02 101,35403 7294500 2841985 
AVOCENT CORP COM 700 P 3-Sep-02 20-D~02 15,76786 io,a36 00 4,931 W 
AVON PRODS INC COM 1300 P 2~1 IO-JuW2 08,155W 60,26150 4896436 
AVON PRODS INC COM 38OD P 29-Aug-01 ID-Jul-02 190 .465SS 17034090 14 105 W 
AVON PRODS INC COM I SOO P 3%1~02 10-JLA-02 75.17983 6871500 646483 
AVON PRODS INC COM 2800 P 31-Mmy-02 10,JuO2 140,33569 148,IM 00 (7,80831) 
AVON PRODS INC COM 4,400 p 6-Jun-02 IGJul-02 220.52752 242,00000 (21,472 4B) 
AVON PRODS INC COM 2,700 P 2S-Jul~02 25-Jul-02 120,79200 126,79200 000 
AVON PRODS INC COM 15,200 P 25-Jul-02 2Wul-02 71370200 711 ON 94 1 .83618 
AVON PRODS INC COM 3,500 P 25-Jul-02 25-Jul-02 164 3W 00 164,38000 000 
AVX CORP 3.700 P 25-Jul-02 25~Jul-02 44,770 00 46.70991 (193991) 
AXA EUR2 29 2400 p 22-Mor-00 12-Fa"2 45,01207 79,74479 (34,73212) 
AXA EUR2 29 2 40D P 2-Jul-96 12-Feb-02 45,01267 69,431111 (2441854) 
AXA EUR2 29 10,400 P 9-jul-ge 12-Fe"2 195,05491 316,33005 (121,27514) 
AXA EUR2 20 1,40D P 14-Fob~Ol 10-Apr-02 3018922 45,11902 (14,92980) 
AXA EUR2 20 1500 P Is-Oct-ol IO-Apr-02 32,34559 31,652 93 69266 
AXA EUR2 29 5500 P 18-W-01 I I-Apr-02 11963274 11600076 3.57198 
AXA EUR2 29 2400 P 22-Mm-OD 8-Apr-02 49.78236 7974478 (29,96242) 
AXA EUR2 29 4,400 P 2-Od-OD B-Apr-02 91,26766 144,31200 (53,044 34) 
AXA EUR2 29 400 P 27-DW-00 11-Apr-02 8,29706 14,01722 (5,72016) 
AXA EUR2 29 4 ODO P 27-Dec-OD 9-Apr-02 93 33e as 140,17221 (56,93533) 
AXA EUR2-29 5,Ow P 14-Feb-01 9-Apr-02 104,17100 16113934 (56 96B 25) 
AXA EUR2 29 500 p 12-JLW~02 11-NOV-02 652052 9,07344 (2.54392) 
AXA EUR2 29 SOO p 13- .1~02 II-Now-02 1044723 15,14494 (4,89761) 
AXA EUR2 29 12400 P 15-MW-02 I I-NOV-02 16193210 2W.403 90 (10447150) 
AXA EUR2 29 4,000 p 27-Mor-02 il-Nov-02 62.23816 89.20582 (38,11419 W) 
AXA EUR2 29 500 P 12.Ju~02 1 "OV-02 6,52952 9,11235 (2515283) 
AXCELIS TECHNOLOGIES INC COM SOO P 3-Jmr~02 18-Apr-02 7,40727 0,93750 46977 
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AXCELIS TECHNOLOGIES INC COM 500 P 3,Jan-02 3,Jul-02 506985 693750 (186765) 
AXCEUS TECHNOLOGIES INC COM 600 p 5-Feb-02 3-Jul-02 608381 7,56900 (149519) 
AXCELIS TECHNOLOGIES INC COM Soo P 22-Feb-02 3-Jul-02 809381 677700 (69319) 
AXCELIS TECHNOLOGIES INC COM 600 p 6-Aff~w 3-Jul-02 6.08381 637398 (29D M 
AXCELIS TECHNOLOGIES INC COM 13,600 P S-Mayl-OI 30-AU9-02 94,72114 20428288 (109,561 74) 
AXCELIS TECHNOLOGIES INC COM 1,500 P 8-MaYL-01 3OAu"2 11,14366 24,11136 (1296770) 
AXCELIS TECHNOLOGIES INC COM Soo p 9-May-Ol MAL9-02 5,57183 13.23920 (766737) 
AXCELIS TECHNOLOGIES INC COM 6,700 p 9-May-Ol I-Sep-02 4533590 11087830 (6553940) 
AXCELIS TECHNOLOGIES INC COM 1,300 p 21-SOP-01 I-SOP-02 879710 1219,400 (3,396 9D) 
AZTAR CORPORATION 4.100 P 3GAug-02 I-SOP-02 5863000 57,17450 145550 
AZTAR CORPORATION 4100 P I-Sop-02 25-00-02 5257804 58,63000 (605196) 
BAA ORD LI 600 P 1-NOV-01 19-JU142 467656 4,90022 (22366) 
BAAORDLI 7900 P 1-NOV-01 22-Jul-02 6028019 6451959 (4,23940) 
BAA ORD LI 12,500 p 2-Nav-01 22-A"2 9535004 1070B4-28 (11,70424) 
BAE SYSTEMS ORD GBPO 025 19.200 P 2-Jul-98 24-Jan-02 90,81233 158,25D 35 (6543802) 
BAE SYSTEMS ORD GBPO 025 14900 p 9-ju~913 24-JarrO2 70,47416 11815351 (47,67935) 
RAE SYSTEMS ORD GBPO 026 400 P 9-jul-98 13,km-02 202375 3,17191 (1,14816) 
SAE SYSTEMS ORD GEIPO 025 12769 P 22-Mar-OD 13-Jun-02 64,60312 68 4SO 67 (3857S5) 
BAE SYSTEMS ORD GSPO 025 55100 p 9-Jul-98 13%1,9~02 20668098 43693008 (15024910) 
SAE SYSTEMS ORD GBPO 025 14,831 P 22-MM-00 14-Jur,02 7236412 79,51602 (7,15190) 
BAE SYSTEMS ORD GBPO 025 18 90D P 4-OCt-OO 14-1~02 82,45929 9283135 (1037206) 
BAE SYSTEMS ORD GBPO 025 93 P 27-Sep-01 14-JunM 45377 451 13 264 
BAE SYSTEMS ORD GBPO 025 20007 P IS-Oct-ol 18-Jun-02 99,13123 9305612 6,07511 
BAE SYSTEMS ORD GBPO 025 21907 p 27-Sep-Ol 17,Jun-02 1D566554 10626681 30873 
BAE SYSTEMS ORD GBPD 02S 4,293 P 16-oct-ol 17-Jun-02 20,90269 1996751 93518 
RAE SYSTEMS ORD GBPO 025 32,300 p 2aAM-02 20-Sep-02 8997272 17081695 (8084423) 
BAE SYSTEMS ORD GBPO 025 25 .300 p 23~Apr-02 19-Sep-02 6906102 13379780 (6473878) 
BAKER HUGHES INC COM 200 p 3-Jan-02 22-Feb-02 706739 7,02100 4639 
BAKER HUGHES INC COM 200 P 3-Jan-02 5-Feb-02 6 8114 75 702100 (13625) 
BAKER HUGHES INC COM 100 p 34an-02 12-Mar-02 3,a46 32 3,51050 33582 
BAKER HUGHES INC COM ID) p 3-Jan-02 20-MM-02 393044 3,51050 419964 
BAKER HUGHES INC COM 100 P 34~02 24-Apr-02 368813 3,51050 17763 
BAKER HUGHES INC COM 3900 P 25-Jul-02 254U~02 104.28600 10428600 000 
BAKER HUGHES INC COM 17400 P 25-JUVO2 25-J"2 465,27600 46804160 (76560) 
BAKER HUGHES INC COM 6,400 P 25-Jul-02 25 .JuVO2 171 136 DO 171 13600 000 
BAKER HUGHES INC COM 3,200 P 7-AUD-02 3(~Aug-02 88 ODD 00 73,34432 14,6W 65 
BAKER HUGHES INC COM 1,9DO p S-Aug-02 30-Aug-02 5225000 4742400 482600 
BAKER HUGHES INC COM 200 P 3~Jan-02 15-Aug-02 5,905 a2 702100 (1 11518) 
BAKER HUGHES INC COM IOD p 3-Ja"2 27-Sap-02 2,93891 351050 (57159) 
BAKER HUGHES INC COM 100 p 3-Jan-02 19-Sep-02 277191 351050 (73859) 
BAKER HUGHES INC COM IOD p 3-Jan-02 16-Oct-02 278891 351050 (72159) 
aALDOR ELEC CO 1400 p 30-Aug-02 1-Sep-02 2870000 23,700 DO ODD 
BALDOR ELEC CO 4000 p 30-Aua-02 1-Sep-02 82.000 00 113 307 20 (1,30720) 
BALOOR ELEC CO 1,000 p I-Sep-02 204)ec-02 20,48725 20 SOO 00 (1272) 
BALL CORP COM 400 p 21-Sep-01 14-Jar~02 2619561 21,30144 489417 
BALL CORP COM 1,100 p 5-jun-ol 14,Jan.02 7203792 54,81047 1722745 
BALL CORP COM 2.400 P S-Jun-Ol 14-Jan-02 15717364 120 896 16 3627748 
BALL CORP COM 550 P ls-jw~oll 5-Jur~02 21.89759 13 .018 .50 8,87909 
BALL CORP COM 1,050 p 4-Sep-Ol 5-Jur,02 41,80449 28,31089 1349360 
BALL CORP COM 600 P 25-Jul-02 25-Jul-02 2302800 2302800 000 
BALL CORP COM 4000 p 25-Jul-02 25-Jul-02 153,52000 153,520 OD 000 
BALL CORP COM 1 600 P 12-Aug-02 30,Aug-02 78,95762 7450464 445298 
BALL CORP COM 900 P 13-AL*-02 30-Aug,02 4441366 42,30305 211060 
BALL CORP COM 400 P 14-Aug-02 30-Aug-02 19,73941 18,51640 1 22301 
BALL CORP COM 100 p 12-Jul-W 18-D~02 498484 4.20400 7SO54 
BANCA NAZIONAL DEL LAVORO 25600 P 19-Now-01 7.MW-02 56,69781 6034898 (3,64915) 
BANCA NAZIONAL DEL LAVORO 12400 P I"OV-01 "ar-02 27.197 10 29,23056 (203346) 
BANCA NAVORAL DEL LAVORO 60,200 p 2G-NOV-01 SMar-02 I ID 104 40 11815015 (8,04575) 
BANCO SANTANDER CENTRAL 40700 P S-Aug-02 20-Sep-02 226,801 18 269,02061 (42,21943) 
BANCO SANTANDER CENTRAL 19900 P 28-Aug42 2G-Sep-02 11089296 137,60651 (267135S) 
BANCO SANTANDER CENTRAL 20 40D F, 29-Aug-02 20-Sap-02 113.67921 13-452306 (2084385) 
BANCORPSOUTH INC 3125 P 25-Jul-02 2&Jul-02 57,59375 57,59375 000 
BANCORPSOUTH INC 2575 p 25-JuW2 25-A"2 4745725 47,50231 (4506) 
BANCORPSOUTH INC 6,680 p 2&-Aug-02 I-Sep-02 137 274 OD 138,42830 (115430) 
BANCORPSOUTH INC 8,350 p 27-AL9.02 I-Sep-02 171,59250 17408915 (249665) 
BANCORPSOUTH INC 83W p 2a-Aug-02 1-Sep-02 17159250 171,29190 30060 
BANGORPSOUTH INC 6,680 P 29-Aug-02 I-Sep,02 137,27400 138,18448 (91048) 
BANCORPSOUTH INC 13M P 30,kug-02 "ep-02 2671500 26,990 99 (27599) 
SANCORPSOUTH INC 3340 P 3DAug-02 I-Sep-02 68,63700 6931502 (67302) 
BANK NEW YORK INC COM 300 P 3-Jan-02 2"ar-02 12,90235 12,547 50 35485 
BANK NEW YORK INC COM 8300 p 25-Jul-02 25-JuVO2 24343900 24343900 000 
BANK NEW YORK INC COM 37100 P 25-Jul-02 2S.Jul-02 I oas 143 00 1 088,617 88 (47488) 
BANK NEW YORK INC COM 17 600 p 25-Jul-02 25-AdM 616,20800 51620800 ODD 
BANK NEW YORK INC COM 200 P 3-Ja"2 30-Jul-02 838780 a 365 00 (1 9T7 20) 
BANK NEW YORK INC COM 10200 P 19-Sep-00 I~Aug-02 32827195 529,04 36 (202,922 51) 
BANK NEW YORK INC COM 39W p 1%.Sep-00 14nAug-02 126,45795 202,33902 (75,581 D4) 
BANK NEW YORK INC COM 2400 P 2D.Sep-00 14-Aug-02 77 .820 29 12115845 (4333819) 
BANK NEW YORK INC COM 20D P 3-Jan-02 24-W-02 543783 a,3s5 Do (2 .927 M 
BANK NEW YORK INC COM 300 p 3-JarFO2 20-N~02 8.3B4 95 1254750 (418255) 
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BANK NEW YORK INC COM 300 p 34WP02 30080-02 7,18979 12,54750 (S3S771) 
BANK OF AMERICA CORP 177W p 25-Ad-W 254042 1,081 Ilsoo 1.081,1 Is 00 000 
BANK OF AMERICA CORP 92.600 p 25-Jul-M 25,Jul-02 5,551,370 OD 544927850 102,09150 
BANK OF AMERICA CORP 2000 p 25,JU"2 25-JuI42 1199woo i ia,971 00 92900 
BANK OF AMERICA CORP 16200 p 25-JL4-02 25-Ad-02 971,190 OD 971,190 OD 000 
BANK OF AMERICA CORP 200 p 28-A"2 30-Aug-02 1401600 1401200 400 
BANK OF AMERICA CORP 2,SW p 28-Jw~W 3(~-A~02 19622400 197,00120 (a37 20) 
BANK OF HAWAII CORP 5200 P 25-Ad-02 25-Jul-02 132,49800 13225524 24078 
BANK OF HAWAII CORP 2000 p 17-Ja"l 3DAug-02 5798585 3662000 21,36S a5 
BANK OF HAWAII CORP 130 P 2-Apr-Ol 30-Aug-02 376908 261625 1,15283 
BANK OF HAWAII CORP 175 p 22-May-01 30-AugM 507376 436188 711 &S 
BANK OF HAWAII CORP 525 p 29-JtA-02 30-ALO-02 18,12058 17,01919 110139 
BANK OF HAWAII CORP 1,00D P 4-N~99 30-Aug-02 2903202 2294260 6 089 42 
BANK OF HAWAII CORP 100 p IO-N~99 30-Aug-02 2,9C3 20 2,18450 73870 
BANK OF HAWAII CORP 100 P ll-N~99 30-&Q-02 2,90320 2127SO T75 70 
BANK OF HAWAII CORP IOD p I%M~99 30,~ 2.9W 20 2,11500 78820 
BANK OF HAWAII CORP IOD p 74)~99 3D-AugM 2,9M 20 1 8T7 50 102570 
BANK OF HAWAII CORP I,ODO p 23-Mar-00 30-ALQM 2903202 1893870 10,09332 
BANK OF HAWAII CORP I ODD p 17-JW~01 30-Aug-02 2903202 18,31000 1072202 
BANK OF HAWAII CORP Goo p 4-N~99 30~~ 17,32800 1376556 356244 
BANK ONE CORP COM 13700 P 25-JuV02 25,JLd-M 466 896 OD 46689600 000 
BANK ONE CORP COM 20,WO p 25-Jul-02 25-JuI-02 70204800 70204800 000 
BANK ONE CORP COM 62400 P 25-Ad-02 25-juka 2 126.592 OD 212478864 1,8W 36 
BANK ONE CORP COM 400 p 284W-OD 30-AUO-02 16 30D W 13,038S4 3,34136 
BANK ONE CORP COM 700 p I"n-01 30-Aug-02 28 .6S5 OD 2670850 1 95650 
BANK ONE CORP COM 1,700 p 194~1 30-Aug-02 69 815 OD 63SS773 6,05727 
BANK ONE CORP COM 30D p 29-JW~01 3aAug-02 12= OD 11 .72550 55950 
BANK ONE CORP COM 2 60D P 23-Fe"I 30-Aug-02 108 470 OD 88 wo 00 17 552 00 
BANK ONE CORP COM 3 60D P 13-Mar-Ol 30-AL*-02 14742000 124481 16 22,W8 84 
BANK ONE CORP COM 5DO P 12-Apr-01 30-AU"2 24,570 OD 21,138 00 343200 
BANK ONE CORP COM 1,400 p 28-Mm-00 I~Aug-02 5514140 4563S24 9.546 18 
BANK ONE CORP COM am p 124pr-Ol 3D-Aug-02 3226703 20 184 W 4,011303 
BANK ONE CORP COM 3 2DD p 29-A~01 30-Aug-02 129,06811 114.64000 14,42a 11 
BANK ONE CORP COM 90D p 17-JuVOI 30-Aug-02 3630041 3167577 4,82464 
BANK ONE CORP COM 1400 P 14-MW-02 30-Aug-02 5646730 56,74200 (27470) 
BANK ONE CORP COM 8400 P 24-JuVO2 14-Aug-02 319,06439 281,817 4B 3724691 
BANKATLANTIC BANCORP INC CL A 3,400 P 3~2 I-Sep-02 3485000 34 850 OD 000 
BANKATLANTIC BANCORP INC CL A 3400 P 30-Aug-02 I-Sep-02 34 SSO OD 3819300 (1 .34300) 
SANKNORTH GROUP INC NEW 150) p 24AW-01 20MW-02 38 B64 41 29 67D 00 9.19441 
BANKNORTH GROUP INC NEW SIX) p 294~01 20-MV-D2 15,54577 13,59000 195577 
BANKNORTH GROUP INC NEW I ODD P 29-Jun-01 4-Apr-02 2609582 2265000 3,445 a2 
BANKNORTH GROUP INC NEW 3 ODO p 25-Jul-01 4-Apr-02 7828745 6618060 1210085 
BANKNORTH GROUP INC NEW 1100 p 8-Jan-01 9-"-02 2916045 20 4DS 43 8,75402 
IIANKNORTH GROUP INC NEW 2,700 P 104~01 9-May-02 71,57565 5126976 2030589 
BANKNORTH GROUP INC NEW 10,400 p 25-Ad-02 254ul-O2 239.92800 240,65080 (72280) 
BANKUNITED FIN CORP CL A 17,9DO p 2&Aug.02 I-Sep-02 318 aW 00 317,70889 91111 
BANKUNITED FIN CORP CL A 26,250 p 27-Aup-02 I-SePD2 46725000 4715113 88 (4,33385) 
13ANKUNITED FIN CORP CL A 26250 P 28-Aug-02 I-Sep-02 487.250 OD 473,9D9 63 (666963) 
SANKUNITED FIN CORP CL A 21 OW p 2~2 I-SepO2 3738W 00 37885050 (S .050so) 
BANKUNITED FIN CORP CL A 1800 p I-SOP-02 32,040 OD 32,040 OD OOD 
BANKUNrTEO FIN CORP CL A 1300 p 30-ALg-02 i-Sep-02 23.14000 2338401 (24401) 
SANKUNITED FIN CORP CL A 2700 p 30-Au"2 I-Sep-02 4906000 48,59109 (53109) 
BANKLINFTED FIN CORP CL A 10500 p 30-Aug-02 I-Sep-02 188 SOO 00 18964050 (2,74050) 
SANKUNITED FIN CORP CL A 3 IOD p 26,ALV-02 "ap-02 55 180 OD 5502221 15779 
BANNER CORP CON 1200 p 27~1 30-AW02 24,35122 2668632 (233510) 
BANNER CORP COM 332S p 28-AtV-M 30-Aug-02 6747319 7542796 (7 954 T?) 
BANNER CORP COM 4,0D0 p 25-Aug-M 30-Aug-02 81,17075 9064000 (946925) 
BANNER CORP COM 500 p 2~1 30-Aug-M 1032469 11,33000 (1,00531) 
BANNER CORP COM 1400 p 29,~ 30-ALQ-02 2890912 25,24984 3,65928 
BANTA CORP 40D p 30-AL942 I-Sep-02 15,01600 1494200 74 00 
BANTA CORP 7300 p MALV-02 t-SePID2 27404200 273,31e 38 72562 
BANTA CORP 7 9DO p 3NAUD-02 I-SePID2 296 566 OD 29578074 78526 
BANTA CORP 1500 p 30ALV-02 I-SOP-02 5631000 6541000 ODD 00 
BANTA CORP 4200 p 1-Sep-02 18-Nov-02 12934770 157,668 DD (28,32030) 
BANTA CORP 200 p I-Sep-02 20-Doo-02 8.08151 750800 (142649) 
BARCLAYS ORD GBPO 25 55990 p 17-A"2 2SAug-02 405 215 73 419,07212 (13 856 39) 
BARCLAYS ORD GBPO 25 36 ODD p 17-Jtd-02 3-D~02 241184 17 269 45162 (2826745) 
BARCLAYS ORD GBPO 25 38,110 P 17-JuVO2 4-Dec-02 247,18893 285,244 4a (38,05555) 
BARCLAYS ORD STK 1 2,900 p 24-Aug-01 25-Mw-02 7-7.2,58.22 111 10858 (385036) 
BARCLAYS ORD STK I 2,60D p 24~1 26-MM-02 79,61034 8435293 (4,74259) 
BARCLAYS ORD STK 1 32M p 28-Sep-01 26-Mar-02 9798196 90.15208 7,82988 
BARCLAYS ORD STK I 15,2DO p lWan-01 25-Mw-O2 469,72999 48450972 (14 T79 73) 
BARD C R INC 600 p 25-JL"2 25-Jul-02 29 970 OD 29 970 OD 000 
BARD C R INC 300 P 25,KO.02 25-Jul-02 14,98500 1494999 3501 
BARD C R INC 3400 p 25-JuVO2 25-Jul-02 16983000 16983000 0 00 
BARNES & NOBLE INC COM 3 IOD P 25-JuV02 25-Jul-02 609150D W.9m 98 (4898) 
BARR LABS INC IDD p 3.JWW 2AWy-02 6 W9 29 7,84750 (103821) 
BARR LABS INC IDD p 3,18r,02 24-Jun-02 601731 784750 (1,83019) 
BARR LABS INC 2000 p 25-JuW2 25-Jul-02 108,51100D Ica 169 DD 411 00 
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BARR LABS INC 100 P 3-JareO2 22-Jul-02 516884 784750 (2,67866) 
BARR LABS INC 100 P 3-Jan-02 7-Aug-02 592082 7,84750 (1,92688) 
BARR LABS INC SOO P 30-AUg-02 I-Sep-02 56 568 00 5663104 (6304) 
BARR LABS INC 28 ow P 30-0~2 I-Sep-02 1,979,580 00 1901 75600 (1 .876 GO) 
BARR LABS INC 100 P 5-Feb-02 3~Sep 02 667579 6 .5as so 8729 
BARR LABS INC 3,700 P I-Sep-02 9-0~ 24442980 26162700 (1719720) 
BARR LABS INC 5300 P I .Sep-02 13-0~ 33986703 374,763 OD (34,896 37) 
BARR LABS INC 1,000 P 1-Sep-02 I&Oe~02 9394907 7071000 (676093) 
BARR LABS INC 4,200 P I-Sep-02 17-Dec-02 26562477 29598200 (3135723) 
BARR LABS INC 2,300 P I-Sep-02 I B-Dec-02 144,46945 162 SM 00 (18,16355) 
BARRICK GOLD CORP Boo P 12-Ad-02 25-NW~02 1 1,1118 84 14,651 6a (2.8W 54) 
BARRICK GOLD CORP 19W P 15-JL&02 25-NM-02 2805975 3S,17014 (7,10039) 
BARRICK GOLD CORP Soo P 19-AdW 25-NavM 7,35878 a,566 10 (1,17932) 
BARRICK GOLD CORP 3,300 P 30~Od-02 27-N0*O2 47,17900 50,42862 (3,24962) 
BARRICK GOLD CORP 4200 P 19-Jul-02 26-No~-02 3241140 3769084 IS 279 ") 
BARRICK GOLD CORP 400 P 19-Jul-02 26-Nov-02 589298 696012 (1,06714) 
BARRICK GOLD CORP 1,100 P 3D-Oct-02 26-Nov-02 1620570 17,15956 ISM 86) 
BARRICK GOLD CORP 1,100 P 30.0c.02 26-NOV-02 18,20570 17 D93 12 (1337 42) 
BARR(CK GOLD CORP 300 P 30-OM-02 26-NM-02 4,41974 4,55442 (1846a) 
BARRICK GOLD CORP 40D P Io-JuW2 2"ov-02 5 INS 17 7 SW 00 (1,550 83) 
BARRICK GOLD CORP 1,300 P IO-JuI42 22-NmO2 19,52333 24,53750 (5 014 M 
BARRICK GOLD CORP 2000 P lo-AAO2 22-NOV-02 3D 035 89 37,63260 (7 S96 71) 
BARRICK GOLD CORP 3,200 P O-AA-02 21-Nov-02 4828270 6245984 (14,IT714) 
BARRICK GOLD CORP 5600 P 9-Jul-02 21-NOV-02 84,4S472 108,91664 (2442192) 
BARRICK GOLD CORP 1,500 P lo-J&O2 21-Nov-02 2263252 2831250 (5,67998) 
BASF AG NPV M P 23-JurOl 8-jarrO2 3,79460 3,82609 (3149) 
BASF AG NPV 10 20D P 29-JurOl Wan-02 3117 048 75 39795807 (1090932) 
BASF AG NPV 5 60D P 20-May-02 20-Sep-02 20933144 25330432 (43,97288) 
BALISCH & LOMB INC COM 501) P 25-AA-02 25-Ad-02 15,84000 1584000 ODD 
BAUSCH & LOMB INC COM 3500 P 25-JUM2 2&-'uM IIOSSOOO i 1 1 874 70 (SIM 70) 
BAXTER INTL INC COM 30D P 3-Jar,02 5-Feb-02 16 SEE 25 1578750 68075 
BAXTER INTL INC COM 7,101) P 25-Jul-02 25.J,"2 254,81900 25481900 000 
BAXTER INTL INC COM 35400 P 2"W2 25-JuI-02 1 .27050600 1247 648 22 2285778 
BAXTER INTL INC COM loom P 25-Jul-02 25-Jul-02 358 BOO 00 358,900 00 000 
BAXTER INTL INC COM 500 P 3-Jan-02 30-Jul-02 1931166 26,31250 (7,00084) 
BAXTER INTL INC COM 2 SOO P 644OV-01 30-ALIR-02 10524100 133,2964 15 (2806315) 
BAXTER INTL INC COM 300 P 3-Ja"2 3-Sep-02 1057226 1578750 (511524) 
BAXTER INTL INC COM 20D P 34W~02 27-Sep-02 6 459 SO 10,525 OD (406520) 
BAXTER INTL INC COM 700 P 3-Ja"2 20-NO~02 2067422 3683750 (1816328) 
BAXTER INTL INC COM 200 P 3-"n-02 304)0"2 5,52583 10,52500 (499917) 
BAXTER INTL INC COM 3DO P 3-Ja"2 10-13~02 942787 1578750 (635963) 
BAY VIEW CAP CORP DEL COM 10 200 P 30-Aug-02 I-Sep-02 58 &SO OD 5757900 107100 
BAYERISCHE HYPO-UND VEREINSANK 1 500 P 144~00 13-Jm.02 4758042 105,35589 (68,80847) 
BAYERISCHE HYPO-UND VEREINBANK 1,500 P la-Jan-OO 13-A,~02 47 5110 42 11041672 (62,83630) 
BAYERISCHE HYPO-UND VEREINahNK 200 P 8-Feb-DO 13-Jun-02 634406 11,86031 (551625) 
SAYERISCHE HYPO-LJND VEREMANK 900 P 14-Apr.00 17-Jur,02 2808768 6006230 (31,99462) 
SAYERISCHE HYPO-UND VEREINaA6NK m P 10-May-00 17-Jun-02 16,84061 3391454 (1707323) 
BAYERISCHE KYPO-UND VEREINBANK 3100 P Mmay-00 17-Jun-02 95 WE 22 19469457 (98,78635) 
BAYERISCHE HYPO-UND VEREINELANK 380 P lo-may-00 IS-jur'm 11 15523 2260969 (1145446) 
SAYERISCHE HYPO-UND VEREINBANK 670 P 2~JUI~00 l&Jun-02 20,761 12 40,71045 (1994933) 
SAYFFUSCHE HYPO-UND VEREINBANK 1 560 P 24)ct-OO la4un-02 4833933 8703775 (39 SM 42) 
SAYERISCHE HYPO-IJND VEREINBANK 4 ODO P 8-Feb-OO 14-Jun-02 12171307 23720524 (115,493 17) 
EAYERISCHE KYP04JND VEREINBANK 2 IOD P S-Mw-OO 14-AU1,02 6444668 13067033 (6622365) 
BAYERISCHE HYPO-UND VEREINBANK 2 .000 P 22-Mm-00 17-Jun-02 6237263 11938577 (57,01314) 
BAYERISCHE HYPO-UND VEREINBANK 900 P 13-Apf-00 17-Jm.02 28,06768 59,24023 (3117255) 
SAYERISCHE FfYPO-UND VEREMANK 4,240 P 2-Oct-OO 19-Jun-02 128,15750 23656414 (10840664) 
BAYERISCHE MOTOREN WERKE AG 1200 P 11-may-ol 14-Jan-02 M 648 09 4296442 (1,31633) 
13AYERISCHE MOTOREN WERKE AG 1,200 P 11-May-01 154~02 40,92458 4298441 (2 M9 93) 
aAYERISCHE MOTOREN WERKE AG 30D P 17~1 15.JW,02 1023114 962007 61107 
BAYERISCHE MOTOREN WERKE AG I SOO P 11-may-ol 11-Jar,02 6317557 64,"S 62 (1,27105) 
EAYERISCHE MOTOREN WERKE AG 100 P 30~00.00 114an-02 3 6D9 75 327581 23394 
BAYERISCHE MOTOREN WERKE AG 3300 P 17~1 IS-4WO2 io5m9O iOS 820 78 2,91512 
BAYERISCHE MOTOREN WERKE AG 3000 P MApr-02 9-Jul-02 128J1546 117,64S97 1046949 
BAYERISCHE MOTOREN WERKE AG i .40D P 2-May-02 9-Jul-02 59,78721 S730445 248276 
BAYERISCHE MOTOREN WERKE AG 1,800 P 2-May-02 6-Nav-Q2 6042717 73,6T7 16 (1324999) 
EAYERISCHE MOTOFEN WERKE AG 3800 P 9-May-02 6-Nov-02 127,568 47 15902624 (3145777) 
BAYERISCHE MOTOREN WERKE AG 3,100 P 27-SOP02 S-Now-02 104,06901 105,27640 (1 .20739) 
SB&T CORP COM 5500 P 25-A"2 25-Jtd-02 IaS.76O 00 188,76D Do 000 
BB&T CORP COM 5200 P 25-Jul-02 25.JL"2 21278400 21278400 000 
BUT CORP COM 27,700 P 25-Jul-02 25-Jul-02 95066400 941,44544 9,21858 
BB&T CORP COM goo P 3-Jar,02 3-JtI-02 3341599 3242250 99349 
BEAT CORP COM 100 P I S.Apr-02 3-JuW2 371289 3.75350 (4061) 
8BVA EURO 49 9710 P 19-Mar-02 27-No~02 9886673 12116631 (22299SO) 
SBVA EURO 49 6,390 P 20-Mm-02 27-Nov-02 65.06266 7961019 (1454753) 
BCE INC COM 3300 P 7-Aug-02 B-ALg-02 5498888 5101140 3 9T? 48 
sce INC COM 5200 P 7-Aug-02 7Aug-02 93,59371 00,38150 321211 
BEA SYS INC COM 400 P 3-Jan-02 12-Mm-02 6,33790 6,49800 (16010) 
BEA SYS INC COM 300 P 340~02 IO-May-02 2 SM 42 4 OT3 50 (2,00508) 
BEA SYS INC COM 25500 P 25-JuW2 25-Jul-02 14152500 149,62a 90 (8,10390) 
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BEAR STEARNS COS INC COM 66M P 29-JW~02 It-MU-02 39742821 37564758 21 78063 
BEAR STEARNS COS INC COM 10 ODD p 12-Jun-02 25-J"2 550 633 41 579,872 DO (2923859) 
BEAR STEARNS COS INC COM 1100 P 25-Jul-02 25-JUW2 60 709 DO SD 709 00 000 
BEAR STEARNS COS INC COM 4500 p 25-JUW2 25-JW-02 24a X5 OD 24805980 29520 
BEAR STEARNS COS INC COM 2200 p 25,JUI-02 25-JLd-02 121 418 DO 121,41800 ODD 
BEAR STEARNS COS INC COM I.OOD p SAUD-02 30,AU9-02 63 930 DO 63,72610 20390 
BEAR STEARNS COS INC COM 2300 P OALM-02 30-AUg-02 147 769 85 M,570 03 1 .19982 
BEAR STEARNS COS INC COM 90D p 13ALV-02 30,Aug-02 5782299 57 9" 25 (12126) 
SEARINGPOINT INC COM 200 P 20-MX-02 24-Oct-02 139198 41a7es (279570) 
BEARINGPOINT INC COM 30D p 28-MW-02 24-Od-02 2,09794 602050 (3,"0 66) 
BEARINGPOINT INC COM 200 p ISAPr-O2 24-00-02 139198 370158 (230962) 
BEARINGPOINT INC COM 50D p 16-Apr-02 20-NOV-02 3 .999 Sa 925325 (525407) 
BEARiNGPOINT INC COM 400 P 2-May-02 2W40V-02 319990 669932 (349942) 
BEARINGPOIN-r INC COM 100 P 29~02 20-~2 79998 1644SO (84452) 
BEARiNGPOINT INC COM 200 P 14-kff~02 10-O&C-02 156053 287270 (1 312 IT) 
BEARINGPOINT INC rOM 500 P 12-Jul-02 10-0~02 390133 5 205 OD (1,303 GT) 
BEARINGPOINT INC COM 200 P 29~Moy-02 243~02 1,73514 328900 (155386) 
BEARINGPOINT INC COM 300 p 14-Ju"2 2-DOC-02 2,80272 4,30905 (170833) 
BEARINGPOINT INC COM 300 P 12-JUI-02 18-000-02 2,08343 3 123 OD (1039S7) 
BEAZER HOMES USA INC SOO p 3D ALQ-02 I-SeP-02 38 508 OD 3850800 000 
BEAZER HOMES USA INC 12W p 30ALWW I-Sep-02 T? 016 00 78,05700 (1 041 OD) 
BEAZER HOMES USA INC I IOD p I-SOP-02 13-SCPQ2 T7 361 99 70 598 DO 679390 
BEAZER HOMES USA INC 700 p I-Sep-02 2()4)~02 4380115 44,926 OD (1,12482) 
BEAZER HOMES USA INC 200 p 3-SOP-02 21)-D~02 1251482 12,29400 220 412 
BECKMAN COULTER INC COM 6,500 p 25-Jul-02 25-Jul-02 26247000 261 355 SO 111410 
BECKMAN COULTER INC COM 2DO p 3-Jan-02 3-Sep-02 7,787 7a 857300 (80524) 
BECKMAN COULTER INC COM IOD p 3-Jm~02 7-OCt-02 380508 428650 (48062) 
BECKMAN COULTER INC COM IOD P 3-Jar,02 2D-NOV-02 2 9D4 91 4 286 SO (1,38159) 
BECKMAN COULTER INC COM 100 P 12-MW-02 3D-DG"2 291391 4.72650 (181259) 
BECKMAN COULTER INC COM IOD p 3-Jan-02 IO-DOC-02 3,OD3 91 4 286 SO (129259) 
BECKMAN COULTER INC COM 100 p 4-MM-02 10-DW-02 300391 475850 (175459) 
BECTON DICKINSON & CO COM 29M p 25-Jul-02 25-JLO-02 78,21300 78,21300 000 
BECTON DICKINSON & CO COM 12,100 P 25-JuW2 2FJul-02 32633700 32341969 291731 
BECTON DICKINSON & CO COM 6 20D p 25-Jul-02 25-Jul-02 16721400 167,21400 000 
BECTON DICKINSON & CO COM 2,000 P 5-00-01 30-Aug-02 6106000 74,09680 (13,03680) 
BECTON DICKINSON & CO COM 2000 P 5-N~Ol 30-AL9-02 61,06000 7572000 (1466000) 
BECTON DICKINSON A CO COM ISDO P 19-No"l 30,Aug-02 5495400 57,67902 (2,72502) 
BED BATH & BEYOND INC COM I SOO P 244W-01 SAIX-02 63 aa7 90 4290000 10,987 98 
BED BATH & BEYOND INC COM 3 301D P 24,W-01 B-Apr-02 118,55355 9375465 24,798 90 
BED BATH & BEYOND INC COM 200 p 3.JN602 24-Apr-02 7,34057 674500 59557 
BED BATH & BEYOND INC COM 200 P 34&~02 24-Ju"2 712848 8,74500 38148 
BED BATH & BEYOND INC COM 3600 P 24-Apr-Ol 25-Jul~02 108,29589 102 960 DO 533589 
BED BATH & BEYOND INC COM 3300 P 25-JLd-02 25-JuW2 99,26400 99 264 OD 000 
BED BATH & BEYOND INC COM 20 GOO P 25-Jut-02 254uW32 619,64800 62675500 (710700) 
BED BATH & BEYOND INC COM 3300 P 22-May-01 30-ALV-02 1044583S 104,34204 11631 
BED BATH A BEYOND INC COM 92W P 24-May-01 30-ALIP-M 291.21723 27663450 1466243 
BED BATH & BEYOND INC COM I 70D P I-Aug-02 30~Aug-02 53,81188 51,32487 248701 
BED BATH & BEYOND INC COM am P 24-Apr-Oi 5-Aug~02 22.13973 22 SBO 00 (74027) 
BED BATH & BEYOND INC COM 5 ODD P 22-May-01 5-Aug-02 13837332 158,0964 OD (1972068) 
BED BATH & BEYOND INC COM 20D P 34an-02 II-Sep-02 7,02978 6,74500 28478 
BED BATH & BEYOND INC COM 200 P 3,Wr~02 3D-De~02 6.96509 674500 220 D9 
BEDFORD PPTY INVS COM PARSO 02 140 P 2SAu"2 I -- p 02 353220 345176 8042 
BEDFORD PPTY INV$ COM PARSO 02 5175 P 27-Aug-02 I-Sopm 130,56525 129 525 OB 1,04017 
BEDFORD PPTY INVS COM PARSO 02 5175 p 213-Aug-02 I-Sep-02 13056525 129.26270 130255 
BEDFORD PPTY INVS COM PARSO 02 4,140 P 29-Atig-02 I-Sep-02 10445220 105,10259 ISSO 39) 
BEDFORD PPTY INVS COM PARSO 02 Boo p 30-Aug-02 I-SepD2 20 184 OD 2041904 (23504) 
BEDFORD PPTY INVS COM PARSO 02 2,070 p 30,k9-02 I-Sep-02 52,Z26 10 52,79307 (56697) 
BEDFORD PPTY INVS COM PAR$O 02 4000 P 30-ALV-02 I-SeplD2 IOD92000 10226600 (1,346 W) 
BEDFORD PPTY INVS COM PARSO 02 4,000 p 26-Aug-02 I-Sep-02 100 920 OD 98 W 40 2,29760 
BEDFORD PPTY (NVS COM PAR$O 02 SOO P I-SOP-02 20-DO0402 20.481 54 2018400 29754 
BELDEN INC COM 2 ODD P 3OALp-O2 I-Sep-02 33 420 OD 3342000 ODD 
BELDEN INC COM 1.200 P 30,Aug-02 I-Sep-02 20,05200 20,283 W (23100) 
BELLSOUTH CORP COM I'soo p 19-May-00 13-Feb-02 58,91912 6925710 (1033798) 
BELLSOUTH CORP COM 2300 P 19-May-00 I-Feb-02 9237167 10SIS422 (1382255) 
BELLSOUTH CORP COM 600 P 19-May-OO 20-Feb-02 23,1133 92 2770284 (386922) 
BELLSOUTH CORP COM 900 P 2S-kfi-OO 20-Feb-02 35 750 44 3661884 (3040) 
BELLSOUTH CORP COM I 4DO P 25-JL4-00 IS-JL&O2 42,10373 5696264 (14,858 91) 
BELLSOUTH CORP COM 21 SOO P 25-A"2 25-JL&O2 501 18200 501 18200 0 00 
SELLSOUTH CORP COM 111,900 P 2 .~Jul-02 2&JuW2 257258100 2595,46046 (23,87946) 
BELLSOUTH CORP COM 5 ODD P 2SJul-02 25-A"2 11495000 115,36800 (41800) 
SELLSOUTH CORP COM 20 SOO P 25-JuW2 25-Jul-02 473,594 OD 473,59400 000 
BELLSOUTH CORP COM 15M P 25-JuI-OO 3G-AuW 33 973 97 61,03140 (27,05743) 
BELLSOUITH CORP COM 1,300 P IS-Sep-00 30ALV-02 29,44411 47,4132 50 (1803839) 
BELLSOUTH CORP COM 30D p 294~01 30-AWM 6,79479 1214550 (5 3w 71) 
BELLSOUTH CORP COM 1.300 P 29-1~01 30-AL09-02 294" 11 52 3a3 50 (22,93939) 
BELLSOUTH CORP COM 200 p 19-Sep-00 14-ALQ-02 4,W5 37 7,302 3a (240701) 
BELLSOUTH CORP COM 17 SOD p IS~SOPOO 14-Aug-02 42715865 64991182 (222 753 M 
SELLSOUTH CORP COM S.100 p 22-NOW-00 14Atg-02 122,38815 210,26331 (87,87516) 
BELO CORPORATION 6200 P 25-Jtd-02 25,JuW2 123,93800 12317168 76632 



26- 

THE ANNIE E CASEY FOUN12ATION - FIN 52-195111111 
PART IV - CAPITAL GAINS AND LOSSES - YrD 12-31-2002 
STOCKS 

SHSfFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
is 

DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

BELO CORPORATION 5,500 P 16-Apr-02 3DAug-02 127,02637 13024495 (3 21a 5a) 
BELO CORPORATION 7,300 P IlAug-02 30,AU942 168 598 64 148 .7DI 00 io,a97 64 
BELO CORPORATION 2,200 P 16-Apr-02 3DAug-02 5049000 5209798 (160799) 
BEMIS INC COM 6w P 25-JuW2 25-JWM 27 570 DD 2757000 0 Do 
BEMIS INC COM 3600 P 25-JUI-02 25-Jul~M 165 420 OD 165,81492 (39492) 
BEMIS INC COM 1.700 P 29-MV-01 30-Aug-02 9055423 5618500 34,36923 
BEMIS INC COM 2,100 P 29-MW.01 30~2 112,44384 6940500 43038$4 
BEMIS INC COM 1900 P 30-Apr.01 30-Aug-02 10173491 71,02200 30,71291 
BENCHMARK ELECTRS INC 500 P 30-Au2-02 I-SOP-02 12,70000 1270000 000 
BENCHMARK ELECTRS INC 600 P 3OAug-02 I-Sep-02 1524000 15,268 02 (2802) 
BENCHMARK ELECTRS INC 6 ODO P 30AUgM I-Sep-02 152.40D 00 15301500 IS 15 DO) 
BENCHMARK ELECTRS INC 5,700 P 30-Aug.-02 I-Sep-02 144 750 OD 145364-25 (564 .25) 
BENCHMARK ELECTRS INC 6800 P 30,Aug-02 I-Sep-02 223,520 OD 22544895 (192896) 
BENCHMARK ELECTRS INC 1,2W P I-SepD2 1&+JOV-02 32,93180 3048000 245180 
BERKLEY W R CORP COM 200 P 2&SOP-01 22-Apr-02 11,59565 9,61418 198149 
BERKLEY W R CORP COM 300 P 28-Sep-01 19-Apr-02 1741900 1442124 2,99776 
BERKLEY W R CORP COM 300 P I-Oct-01 25-Apr-02 17,35822 1430763 3,05059 
BERKLEY W R CORP COM 100 P 28-Sep-01 24-Apr.02 579267 4,80708 98559 
BERKLEY W R CORP COM 40D P I-OCI-01 24-Apr-02 23,17070 19 076 84 4,09386 
BERKLEY W R CORP COM 200 P 211-Sep-01 18-Apr-02 11 .7a2 oll 961416 216792 
BERKLEY W R CORP COM 400 P 28-SOP-01 17-Apr.02 23,78720 19,22832 4,62M 88 
BERKLEY W R CORP COM 100 P 28-Sep-01 IS-Apr-02 594113 480706 113405 
BERKLEY W R CORP COM 200 P 1-00-01 26-Apr-02 11,58965 9,53842 2,05123 
BERKLEY W R CORP COM 600 P 2-Oct-01 17-Mrt.02 36,17693 20,40352 7,77341 
BERKLEY W R CORP COM 200 P 34)d-01 17-May-02 1205808 9,60546 2,45352 
BERKLEY W R CORP COM sw P 5.00-01 17-May-02 3014744 2393015 621729 
BERKLEY W R CORP COM 40D P O-Oct-01 17-May-02 2411795 1582580 5,291 15 
BERKLEY W R CORP COM 200 P I-Od-01 17-May-02 1208751 953842 2 529 09 
BERKLEY W R CORP COM 400 P 2-Oa-01 17-May-02 24,135 03 1893568 519035 
BERKLEY W R CORP COM I P 244)cl.W 12,Jul-02 1917 1129 788 
BERKLEY W R CORP COM 1,530 P 25-JuW2 25-Jul~W 50,06190 5038104 (31914) 
BERKLEY W R CORP COM 1162 P 25,10-02 25-JuW2 37 a23 10 3782310 000 
BERKLEY W R CORP COM ISO P 24-00-00 30-Ate-02 501855 337621 164234 
BERKLEY W R CORP COM 60D P "a-01 30-Aug-02 20,14133 1072500 141833 
BERKLEY W R CORP COM 15 P 2-Apr-01 30-Aug-02 SW 53 45063 5290 
ERKLEY W R CORP COM 4800 P G-Apr-01 3(I-ALM-02 16113067 139,16500 21,98267 
ERKLEY W R CORP COM 225 P 22-May-01 30-Au" 7,55300 577725 I,T75 75 
BERKLEY W R CORP COM 458 P 30-Jul-01 30-Aug-02 1638483 13,46838 289845 
BERKLEY W R CORP COM 3075 P 21-Aug.01 30-Aug-02 103 224 33 8085200 2237233 
BERKLEY W R CORP COM I'sm P 19,~2 30-Aug-02 6042400 68,20800 (7,76400) 
BERKLEY W R CORP COM 33W P 10%k"2 30-Aug-02 tio,7TT33 11262306 (184573) 
BERKLEY W R CORP COM 275 P 29-JuW2 3D-A~ 923144 952135 (38991) 
BERKLEY W R CORP COM 400 P 2%,k"2 30-Aug-02 1346211 13,99468 (53257) 
BEST BUY INC COM 1.000 P 7-Sel~01 25-Feb-02 69 442 76 5792320 11 Sloss 
BEST BUY INC COM 1,2W P 19-UP-01 26-Feb-02 8333131 57 828 OD 2550331 
BEST BUY INC COM 16010 P SDcl-01 26-Feb-02 111,10841 7833136 32,77705 
BEST BUY INC COM 700 P 31-A"l 2&Fe"2 4817853 47~242 72 M ai 
BEST BUY INC COM I am P "op-01 25-Feb-02 89,47441 7865471 10,78970 
BEST BUY INC COM 1200 P 7-Sep-01 25-Feb-02 8259175 69,50784 1306392 
BEST BUY INC COM 500 P 31-Jul-01 22-Feb-02 33 T74 49 33,74480 2969 
BEST BUY INC COM 2,900 P 3WLd-01 20-Feb-02 205 OU23 195,71994 991839 
BEST BUY INC COM 2,200 P 54DCt-01 29%bA-a2 6852683 7160375 (327692) 
BEST BUY INC COM 3,700 P 25-Ad .02 25-JL&02 110 371 DO 110,371 OD 000 
BEST BUY INC COM 21300 P 25-AdM 26-Jul-02 635,37900 63453978 09 Z2 
BEST BUY INC COM I am P 5-Od-01 SAU" 35791 98 6038042 (24 SW 44) 
BEST BUY INC COM 7.3w P 3AX-02 S-Aug-02 142 ZW 57 36749951 (22529894) 
BEST BUY INC COM ow P I-AugM "ug-02 17.41231 2854980 (1113749) 
BEST BUY INC COM 600 P 34an-02 I I-Sep-02 14 939 9D 29,2 tO 00 (14,27010) 
BEST BUY INC COM 300 P 3,Jar,02 19-Sep-02 7,31782 1460500 (728718) 
BEST BUY INC COM 100 P 3-Jar~W 27-SOP-02 247902 4,86833 (238931) 
BEST BUY INC COM ISO P S.Feb-02 27-Sep-02 3,71554 713038 (3,41184) 
BEST BUY INC COM 50 P 22-Fe"2 27-Sep,02 123951 221942 (97991) 
BEST BUY INC COM 500 P 3-Jan-02 3,Sep-02 1025469 24,34167 (14,08898) 
BEST BUY INC COM 250 P 22-Feb-02 16-Oct-02 4,94235 1109710 (615475) 
BEST BUY INC COM 50 P 28-11AN-02 16-Oct-02 ON 47 2.621? 83 (1 .84138) 
BEST BUY INC COM 100 P 28-MM-02 24-Oct-02 2,24993 525967 (3 OD9 74) 
BEST BUY INC COM IOD P 16-Apr.02 24-Oct-02 224993 521433 (296440) 
BEST BUY INC COM 300 P ID-May-02 20-Nov-02 7,30958 1432500 (7,01542) 
BEST BUY INC COM 100 P 24-A"2 20-NOV-02 243653 352100 (1,09447) 
BEST BUY INC COM 200 P ISAM-02 ll-Na~02 362189 1042867 (680678) 
BEVERLY ENTERPRISES INC COM 27,200 P 30-Aug-02 I-Sep-02 6691200 56,23200 65000 
BG GROUP PLC ORD GBPO 10 12AW P ISJ~01 31-May-02 54,71858 5203015 268641 
BG GROUP PLC ORD GBPO 10 5600 P 17-May-01 31-May-02 23,93849 2248912 1,44937 
BG GR04JP PLC ORD GBPG 10 6,400 P I&Ma)~01 2-May-02 2859415 25,71497 2.86918 
BG GROUP PLC ORD GBPO 10 30D P 174tay-01 2-May-02 1 33988 1,20477 Mil 
BG GROUP PLC ORD GBPO 10 39,2W P 17-May-Ot 3-May-02 17808655 157.42385 20 .662 70 
BG GROUP PLC ORD GBPO 10 18,6DO P 15-Jun-01 5-Jun-02 77,47699 7560832 1,87067 
SO GROUP PLC ORD GBPO 10 5300 P 23-Jar~02 S-Jun-02 2207678 2164106 43572 
BG GROUP PLC ORD GSPO 10 i1sw P 24~.10~02 14-Jur,02 47,05760 40,63095 45875 
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SO GROUP PLC ORD GBPO 10 26.700 P 27-MW-02 14-jur~m 109,32512 115,30647 (5,98135) 
SO GROUP PLC ORD GBPO 10 10030 p Z3-jan-02 13-V~02 4082320 4083218 (898) 
SO GROUP PLC ORD GBPO 10 9,100 P 2"an-02 13-%,~02 37,14911 36,899 2D 24291 
SHP BILLITON LIMITED 11 70D p 15-NOV-01 26Apr-02 68 S65 90 62,69649 596741 
BHP BILLITON LIMITED 23 030 P 15-Nov-01 30-Apr-02 13218899 123,253 " 8.935S5 
BHP BILLITON LIMITED IS 700 p 15-Nom~01 "SY-02 91,24410 8413387 711023 
SHP BILLFTON LIMITED 11 .373 p 18-00-01 4-Jun-02 6950843 54,12380 15,36463 
SHP BILLITON LIMITED 12,900 P 19-Oct-011 4-Jun-02 78 SO 00 6U7012 17,56488 
SHP BILLITON LIMITED 3627 P 23-Oct-M 4-Jun-02 2216716 16,617 " 5,54939 
BHP BILLITON LIMITED 4 030 P 28-N~01 4-Jun-02 24,44882 2064745 3,79937 
BHP BILLITON LIMITED 17,9DO P 28-Nov-0t 23-Sep-D2 8780801 88,537 58 127043 
BHP BILLITON LM NPV DEFERRED 18.280 P 28-NOV-01 24-J"2 27,52675 2992077 (2,39402) 
BHP BILLITON LM NPV DEFERRED 14080 p 14-13~01 24-Jul-02 21,20223 22,W6 39 (1,70416) 
SHP BILLITON PLC USDO 50 2800 P 15-N~01 IT-Apr-02 1640251 1363574 2 76S T7 
SHP BILLITON PLC USDO 50 30 9DO P 15-Nov-01 18AW-02 17907145 150,48009 2859136 
SHIP BILLITON PLC USDO 50 17100 P 15.No*41 26-Apr.02 92,423 OD 133 275 3B 9,14762 
SHP BILLITON PLC USDO 50 3000 P 16-Nov-01 30AX-02 1612709 14,60972 i .Si 7 37 
SHP BILLITON PLC USM 50 9AOo p 15-Nov-01 29AX-02 5140027 46,264 10 514417 
BIG 5 SPORTING GOODS CORP 100 p 25,Jw~02 30-Aug-02 1,11139 l3woo (isa el) 
BIG 5 SPORTING GOODS CORP 6800 P 25-Jun-02 3D-Aug-02 6446041 75 40D 0) (10,93959) 
BIG 5 SPORTING GOODS CORP 10D p 25-A~02 3OAug-02 111139 1,301) OD (18861) 
BIG 5 SPORTING GOODS CORP 10D P 3-A0.02 30-Aug-02 111139 1 3113 25 (10186) 
BIG 5 SPORTING GOODS CORP too p S-Jul-02 30-Aug-02 1 11139 135600 (24461) 
BIG 5 SPORTING GOODS CORP 30D p 9-Jul-02 30-Aug-02 3,33416 4,03338 (69922) 
BIG 5 SPORTING GOODS CORP 300 P 10-Ad-02 30-Aug-02 333418 402042 (69626) 
BIG 5 SPORTING GOODS CORP 400 p 11-1"2 30-Aug-02 444655 5,04204 (5%49) 
BIG 5 SPORTING GOODS CORP 100 p 12,Jul-02 30-Aug-02 1,11139 1,22426 (11287) 
BIG 5 SPORTING GOODS CORP 200 p 15-Jul-02 30-Aug-02 222277 2 401 OD (17903) 
BIG 5 SPORTING GOODS CORP 500 p 16-JwW2 3D.Aug-02 5,55693 5,982 DS (42512) 
BIG 5 SPORTING GOODS CORP 400 p 17-Ad-02 30.AU2-02 444555 4 887 56 (44201) 
BIG 5 SPORTING GOODS CORP 300 p 18-Jul-02 3D.Ang-02 333416 358362 (24946) 
BIG 5 SPORTING GOODS CORP 275 p 19,Jul-02 30-Aug-02 3,05031 3,25248 (19817) 
BIG 5 SPORTING GOODS CORP 775 P 294ul-02 30-Aug-02 861325 8,28777 32548 
BIG LOTS INC COM I 40D p 25-Jul-02 2&JuVO2 22,48400 22 4B4 00 000 
BIG LOTS INC COM 8,200 P 25-jul-02 25-JU02 131,69200 128,10596 3.58504 

: 
IG LOTS INC COM 300 P 3-Jul-02 16-Od-02 4,617 M 5 325 0) (70766) 
IG LOTS wC COM 200 p 22-Jul-02 16 W-02 307822 2,SW 94 19728 

BIG LOTS INC COM 100 P 22-JuM)2 18-Dec-02 1,25246 1 "047 (1 sa 01) 
BIG LOTS INC COM 300 p 30-JuVO2 IS.DweO2 3 547 38 5,13465 (128727) 
BID RAD LABS INC CL A 1,5oo P 30-Aug-02 1-SeIP42 r2 925 00 6292500 OOD 
810 RAD LABS INC CL A i'soo P I-Se"2 13-Sep-02 63,48664 6222500 54064 
BID RAD LABS INC CL A 20D P 3-Sep-02 13-Sep-02 846208 8,24600 21608 
BIOGEN INC COM 100 p 3-JanM 13-Feb~02 541141 5,73250 (32109) 
BIOGEN INC COM too P 3-Jen-02 2GVm-02 5,17142 573250 (WOB) 
SIOGEN INC COM 300 P 3- .10~02 I&Apr-02 1365105 17 197,50 (3 W 42) 
SIOGEN INC COM 100 p 3-Jar~02 29-May-02 S,D52 34 5 732 50 (SBOIS) 
BIOGEN INC COM I 70D p 25-Jul-02 25-Jul-02 57,69a OD 57,69500 0 Do 
BIDDEN INC COM to 500 p 25-Jul-02 25-Jul-02 3158 370 00 354.18075 2,18925 
SIOGEN INC COM 100 P 3-Jan-02 3D-A"2 358992 573250 (214258) 
BIOGEN INC COM 100 p 3-Jan-02 7~2 3,46289 S73250 (227961) 
BIDGEN INC COM 100 p 3-Jan-02 23-Aug-02 377588 573250 (1,95662) 
BIDDEN INC COM 20D P 3-Jan-02 3-Sep-02 6,472 Do 11 4650D (4 SW OD) 
BIOGEN INC COM 100 p 3-Jan-02 27-Sep-02 3 122 T7 5,73250 (260973) 
SIOMET INC COM 20D p 3-Ja~02 24-Apr-02 559143 606500 447357) 
BIOMET INC COM 200 P 3-Jan-02 10-May-02 5,66866 8,06500 (39834) 
BIOMET INC COM 3000 p 25-Jul-02 25-Jul-02 73,SDO 00 7380000 000 
SIOMET INC com 169w P 25-J"2 25-Jut-02 45494000 449 SN 48 1513512 
BIOMET INC COM 100 P 3-Jan-02 30,h"2 2,55992 3,03250 (47258) 
BIOMET INC COM too P 3-Jan-02 12-Jul-D2 248509 303250 (S4741) 
BIOMET INC COM 100 p 3-Jan-02 7-AW02 2,69891 303250 (33359) 
SIOMET INC COM 100 P 3-Jan-02 27-Sep-02 27972S 303250 (23525) 
BIOSITE INCORPORATED COM 1700 p 30-,~ I-Sep-02 33,93200 33,93200 000 
BIOStTE INCORPORATED COM 1,100 p 30-Au"2 I-Sep-02 21 .9W00 22,25695 (30096) 
BIOSrTE INCORPORATED COM 40D P 3GAug-02 I-Sap-02 7,984 Do 8,02052 (3652) 
BIOSITE INCORPORATED COM gm P i-Sep02 11-Sep-02 26,30e 09 1796400 834409 
BIOSITE INCORPORATED COM 600 p I-Sep-02 4-OcM 1642990 1197600 4,45390 
BIOVAIL CORP COM 2,100 P 2&Sap-00 24-JN,02 105.71136 78,40339 27 .30797 
BIOVAIL CORP COM 1.3DO p 15-Sep-00 24-JW,02 65,44036 48,90236 16,5MOD 
BIOVAIL. CORP COM 1.200 p 204SOP-00 1.%MW-02 5858588 4480194 13 7113 94 
BIOVAIL CORP COM 200 p 21-Sep-00 1""-02 9,76431 7,554 OD 221031 
SIOVAIL CORP COM 4300 p 2"ep-OD i-mar-02 19364845 16054029 3310816 
BIOVAIL CORP COM 19 4W p 5-Jul-02 5,JW-02 48a.123 08 82967120 (341,5012) 
BISYS GROUP INC COM 2 ODO P 13-Now0i 23,6v~02 12449293 10860640 15 SM 53 
SISYS GROUP INC COM 9,300 p 13-Nov-01 I&Jtd-Q2 25873466 252.50988 4.22468 
BISYS GROUP INC COM 000 p 13,140"1 29,42929 3529708 (588779) 
BISYS GROUP INC COM 13,800 P 5-Dec-01 31-JW-02 31240325 40710000 (96469675) 
BISYS GROUP INC COM 78M p 25-JU142 25,kd-02 20D a50 00 20534748 (449748) 
BISYS GROUP INC COM 20D P 3-JW~02 23~ALQM 5,25594 629050 (103466) 
BISYS GROUP INC COM 100 p 4-Mm-02 16-Oct-02 1.724 75 3,327SO (160275) 



28- 

THE ANNIE E CASEY FOUNDATION - EIN 52-1951681 
PART rV - CAPITAL GAINS AND LOSSES - YTD 12-31-2002 
STOCKS 

SHS/FACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPT10N SOLD ACO ACO SOLD PRICE COST (LOSS) 

SISYS GROUP INC COM 200 P 12-MW-02 16-Oct-02 344950 6,70300 (325350) 
BISYS GROUP INC COM 200 P IIApr-02 15~Od-02 344950 6 a5l 00 (3 .40150) 
133SYS GROUP INC COM 200 P ISAW-02 2-Deo-02 4= 87 6,45300 (225013) 
SISYS GROUP INC COM 200 p 7-ALQ-02 30000-02 311990 440400 (1,28410) 
EU SVCS CO COM 100 P 34an-02 1-~Feb-02 2,96045 2,97750 (1705) 
Bi SVCS CO Com law p 25-JW-02 25-A"2 5373000 53,73000 000 
ai SVCS CO Com IIIDO p 25-Ad-02 25,kd-02 331,33500 33707037 (573537) 
Bi SVCS CO Com 100 p 29-May-02 1 "0~02 3,17690 377555 (59865) 
aj svcs co com 100 P 24-Jun-M IO-D&C-02 330790 3584SO (256 60) 
aJS WHSL CLUB INC COM 100 P 3~J~02 28-Jar,02 460743 414050 46693 
BUS WHSL CLUB INC COM 100 P 3-Jar,02 S-Feb-02 4,75742 4,14050 61592 
BJS WHSL CLUB INC COM 100 p 3~Jan-02 12-MM-02 430343 4,14050 la2 93 
ILLS WHSL CLUB INC COM IOD P 348~02 28-MU-02 4,43843 4 MSO 29793 
SJS WHSL CLUB INC COM 100 P 3~Jml-02 ISAW-02 459235 4,14050 45186 
BUS WHSL CLUB INC COM 100 P 3-JwO2 20-May-02 4,MD 36 414050 38988 
BJS WHSL CLUB INC COM S,ooo P 25-Jul-02 25-Jul-02 170 250 DO 171,24100 (99100) 
SJS WHSL CLUB INC COM 100 P 3-JaneO2 3-SOP-02 2,39592 414050 (1 .74468) 
BK OF IRELAND ORD STK EURO 64 2300 P 244~1 21,h9i-02 27,43321 2307567 435754 
OK OF IRELAND ORD STK EURO 64 I,ODO P Z34U"l 18-"~02 1196509 1032816 1 63693 
BK OF IRELAND ORD STK EURO 84 SOO p 24-May-01 ISJW,42 9,S720B 802632 1 U576 
BK OF IRELAND ORD STK EURO 64 Saw p 24-May-Ol 19,Jwt-02 66,83228 56,18424 10,"B 064 
BK OF IRELAND ORD STK EURO 64 1,500 p 24-May-Ol 20,Jun-02 17,95374 15,D49 35 290439 
EX. OF IRELAND ORD STK EURO 64 BOO P 211-Mwt.Ol 24-Jul-02 893269 902961 (9892) 
BK OF IRELAND ORD STK EURO 64 12100 P 255~1 24%kA-O2 120,09SII 12308617 (2,99106) 
BK OF IRELAND ORD STK EURO 64 300 P 2~1 23-ALQ-02 3.47687 305172 42515 
BK OF IRELAND ORO STK EURO 64 4,ODD P 29-May-Ol 23-ALO-02 4635826 40,ODO 70 535750 
BK OF IRELAND ORD STK EURO 64 2.500 p 24-Au"I 23-Aug-02 28,97391 25 OW 80 3,91511 
BK OF IRELAND ORD STK EURO 64 8 SOO p 24-AugOl 26-ALO-02 102,02174 89 2D9 35 12,81239 
SK OF IRELAND ORD STK EURO 54 3= P 24-Oct-01 27-Aug-02 37,24342 27,55231 969111 
BK OF IRELAND ORD STK EURD 64 3 20D p 24-Aug-Ol 27-Aug-02 3724342 3207527 5,16815 
BLACK & DECKER CORP COM 3300 P 20-MW-01 17-AM-02 155,01283 13766511 17,34772 
BLACK & DECKER CORP COM 1,500 P 20-MW-01 18-Jun-02 71825 33 6257505 9.25023 
BLACK & DECKER CORP COM Boo P 25-Jul-02 25-JuI-02 3896100 3896100 000 
BLACK & DECKER CORP COM 5700 P 25-JuW2 2&J"2 24675300 243,110268 295032 
BLACK 8, DECKER CORP COM 2300 P 3-~ 30-Aug-02 102 a52 90 10941744 (6,56454) 
BLACK & DECKER CORP COM 39M P I-J~02 3GAug-02 17440275 181,25835 IS 855 50) 
BLACK & DECKER CORP COM 3 40D P &,Ar,42 3D-Aug-02 15204342 16147620 (943278) 
BLACK & DECKER CORP COM 1,000 p I-ALV-02 30-AL19-02 4471865 4470750 1115 
BLACK & DECKER CORP COM 1600 P 3.JM-02 30-Aug-02 71,79200 7611648 (432448) 
BLACK BOX CORP DEL COM 12W P 3OAug-02 I-Sop-02 4165200 4165200 000 
BLACK BOX CORP DEL COM I ODD P 3D Aug-02 I-Sep,02 34,71000 3476800 (5600) 
BLACK BOX CORP DEL COM 2200 P I-Sep-02 4-Ocs-02 68,59513 76,362 DO (777687) 
BLACK BOX CORP DEL COM 20D P 3-Sep-02 4-Oct-02 8,23501 6 76a OIL (53299) 
BLACK BOX CORP DEL COM 1,400 P 25~Od-02 20-Doo 02 83,23101 6037920 285241 
BLACK HILLS CORP 1 80D P 3DAug-02 I-SOPID2 4905000 4905000 000 
BLACK HILLS CORP 300 P 30-Aug-02 I-SePO2 8.175 OIL 833799 (16299) 
BLACK HILLS CORP 2100 P I-Se"2 13-SepQ2 56,39380 57 225 OIL (a3l 20) 
BLACK HILLS CORP 100 P 3,SCP-02 13-Sep-02 268542 2 655 OD 3042 
SLACKROCK INC CL A COM I 2DO P 25-JLd-02 25-JL"2 4800000 4832798 (32796) 
BLOCK H & R INC COM 300 P 3-Jan-02 29-May-02 13,73803 12,907 5D am 58 
BLOCK H & R INC COM 3100 P 15-May-Ol 17-Jun-02 140.35726 80,89S70 53,46147 
BLOCK H & R INC COM 4,100 P 15-May-Ol 17-Jun-02 18547841 11492669 70.551 72 
BLOCK H & R INC COM 300 P 3-Jw"2 244~02 13,59259 12,90750 sas 09 
BLOCK H & R INC COM 2,100 p 25-Jul-02 25-Ad-02 9345000 9345000 ODD 
BLOCK H & R INC COM 4600 P 26-Jul-02 25-Jul-02 20470000 203,89178 80822 
BLOCK H & R INC COM 8400 p 25~.Iu~02 2&Jul-02 373 OM 00 373,801) 00 OOD 
BLOCK H & R INC COM 200 P 34W~02 12-JL"2 9,51571 8 605 DO 91071 
BLOCK H & R INC COM 4700 p 8,Aug-02 30,Aug-02 229 aw 00 22597224 3,85776 
BLOCK H & R INC COM I,ODO p 8,Aug-02 30-Aug-02 49 SM 49 4807920 180929 
BLOCK H & R INC COM 200 P 3-Jam(32 20-KV,-02 7,51177 860500 (1,09323) 
BLOCK H & R INC COM IOD P r~Feb-02 20-1,1~02 375589 4,641964 (88605) 
BLOCK H A R INC COM 300 P 12-MN-02 18-DO"2 12,0641 78 14 ODD 34 (1,95858) 
BLOCK H & R INC COM 100 P 13-Feb-02 10-Dec-02 3,78289 473550 (95261) 
BLOCK H & R INC COM 1010 P 22-Feb-02 10-Doo-02 3.78289 4,22650 (114361) 
BLOCK H & R INC COM 200 P 4-MM-02 10-D&C-02 7,56577 10 125 DO (2,55923) 
BLOCKBUSTER INC CL A COM 2200 P 25-Jul-02 2S-JuI-Q2 47,52000 47,86892 (34892) 
BLOCKBUSTER INC CL A COM 5 BOO p 28%kwFO2 I-Sep-02 134.225 OD 158,391 99 (24 18699) 
BLOCKBUSTER INC CL A COM 600 P 1-Aug-02 1-Sep-02 13,650 00 13 830 OIL (18000) 
BLOCKBUSTER INC CL A COM 10,600 p 30,~ I-Sep-02 241,15000 241.15000 BOO 
BLOCKBUSTER INC CL A COM I 50D p 3DAug-02 I-Sep-02 3.4,125 OIL 34'sod 96 (87995) 
BLOCKBUSTER INC CL A COM 18,9DO P 30ALID-M I-Sep-02 42997500 43913394 (9 .15894) 
SLYTH INC COM 2700 p 3DALg-02 I-SePO2 79,83900 BO,607 96 (76096) 
BLYTH INC COM 2700 P I-Sep,02 4-Od-02 6892822 7953900 (1091278) 
BLYTH INC COM 200 P 3~P-02 4-OU-02 510565 557400 (46835) 
BMC SOFTWARE INC COM SOO P 3,Jan-02 I-Jm~02 10,09889 899250 1 10639 
BMC SOFTWARE INC COM 30D P 3-JanM 28-Mm-02 58M41 S."S 50 43491 
BMC SOFTWARE INC COM 4DD p 3-Jan-02 12-MW-02 746360 7,19400 27460 
BMC SOFTWARE INC COM Soo P 34an-02 IDAtry-02 11,14215 899250 (am 35) 
BMC SOFTWARE INC COM 2 6DD P 25-JuI-02 25-Jul-02 3192500 3192800 000 
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BMC SOFTWARE INC COM 24900 P 25-Ji"2 25-Jul-02 305772 00 317,66673 (11,894 73) 
BMC SOFTWARE INC COM 400 P 3-J&~02 23-ALQ-M 5,99581 719400 (1 .19819) 
BMC SOFTWARE INC COM 300 P 3-Jal,02 16-00-02 4,13306 5,32550 (LM 44) 
BMC SOFTWARE INC COM 400 P 348~02 24-Oct-02 642324 7,196400 (77076) 
SNP PARIBAS EUR2 2300 P 23Am"l 28-Feb-02 11095488 10783545 3,11938 
SNIP PARIBAS EUR2 2 ODD P 23,Aug-01 20-Feb-02 88,33605 93,76998 (543393) 
SNP PARIBAS EUR2 900 P 2XAug-01 7-Jxx~02 47 778 44 42191549 5,57995 
SNIP PARIBAS EUR2 3 ODD P S.Sep-ol 7-Jun-02 159254 .81 135 .39852 23 S56 20 
BNP PARIBAS EUR2 28W P 28--~"l 7-jun-02 148,63782 11462606 34 .011 76 
SNIP PARIBAS EUR2 32W P 10-Jan-02 7-JWrO2 16987180 149 .22722 20 044 58 
BNP PARIBAS EUR2 I 40D P 9-Jul-98 23-Sep-02 52,68817 61,31625 (8,62808) 
SNIP PARIBAS EUR2 3,700 P 30-Sep-98 23-Sep-02 139 .24731 109,28438 2998293 
BOB EVANS FARMS INC I 80D P 30-Aug-02 I-Sep-02 4366800 43,668 OD 000 
BOB EVANS FARMS INC 5'soo P WAUO-02 I-Sep-02 140 708 W 143 453 DO (275500) 
BOEING CO COM 200 P 3-JO"2 28-Jan-02 812401 775900 36501 
BOEING CO COM 200 P 3-Jm~02 13-Feb-02 8,75486 775900 99586 
BOEING CO COM 2DO P 3-Jw~02 22-Feb-02 889216 775900 I.m le 
BOEING CO COM 2DO P 342~02 5-Feb-02 8,19599 7,75900 43699 
BOEING CO COM 700 P 9-JL"I 5-Mm-02 3430194 37 OD3 26 (270132) 
BOEING CO COM 100 P 3-Jar~02 204AW-02 473442 3,879 5D a54 92 
BOEING CO COM 100 P 3-Jan-02 12-MM-02 4,98075 3.87950 1,10125 
BOEING CO COM IDD P 3-Jan-02 4-Mar-02 486542 387950 98592 
BOEING CO COM 100 P 3-Jan-02 28-MM-02 4,81175 3,87950 93225 
BOEING CO COM 200 P 3-Jan-02 16-Apr.02 971970 7 759 W 1,96070 
BOEING CO COM IDD P 3-Jan-02 B-Apr-02 4,86535 3879SO 965 as 
BOEING CO COM 1,100 P le-jul-ol 26.JL"2 4506828 62,44700 (1737872) 
BOEING CO COM 300 P MD~01 26-Jul-02 1229135 1160550 Bases 
BOEING CO COM 2,000 P O-JU601 26,k"2 a 1 Q42 33 10572360 (2378127) 
BOEING CO COM 9800 P 25-JUW2 25~Jul-02 412 .22400 412 .22400 000 
BOEING CO COM 39700 P 25-Jul-02 25-Jul-02 1704.71800 1546,73218 6798582 
BOEING CO COM 2800 P 25,kd-02 25-Jul-02 120 232 OD 117.11700 3,11500 
BOEING CO COM 16,800 P 25-JL4.02 2&Jul-02 721,39200 72139200 000 
BOEING CO COM 100 P &J~02 3-Ju6O2 4,34188 367950 46238 
BOEING CO COM 30D P 14AUg-02 3D Aug-02 1105466 10,65750 39716 
BOEING CO COM 900 P 26-0~01 3OAug-02 3336300 3401650 (1,45350) 
BOEINGCOCOM 2000 P 24-Apr-02 30-AU"2 7414000 8830320 (1216320) 
BOEING CO COM 400 P WAug-02 30-AU"2 14,828 DO 14,21000 slaw 
BOEING CO COM 16 ODD P 25-Apr-02 14-Aug-02 558S1247 668,32000 (99,80753) 
BOEING CO COM 100 P 3-Jan-02 7-ALQ-02 4,00787 3,87950 12837 
BOISE CASCADE CORP COM 47W P 26-Feb-02 24-Mmy-02 17358927 16546595 8,12342 
BOISE CASCADE CORP COM 600 P 25-J"2 25-Jul-02 1695600 te,95sw ODD 
BOISE CASCADE CORP COM 3600 P 25-Jul-02 25,Ad-02 101,736 DO 102GS376 (34776) 
BOX FINL CORP NEW I ODD P 25,kfi .02 25-Jul-02 29 250 00 29,25000 0 W 
BOMBARDIER INC CLASTEYSUBORD 42W P 31-00-01 22,.IZ~M 3654279 268%84 954595 
BOMBARDIER INC CLASS13 SUBORD 0,500 P 31-Oct-01 22-Jan-02 73,94570 5443407 19,41163 
BOMBARDIER INC CLASS B'SUBORD 5,00D P 31-00-131 22-Jan-02 4403321 32,02004 1201317 
BOMBARDIER INC CLAS-TB SUBORD 200 P 31-OCI-01 22-,18~02 1 73755 1,25988 47767 
BOMBARDIER INC CLASS ErSUBORD 2600 P 31-Od-01 15-Jan-02 24,63016 16,45558 817458 
BOMBARDIER INC CLASS B'SUBORD 1 700 P 31-Od-01 IS-Jan-02 1565495 1075942 4,89553 
BOMBARDIER INC CLASS IYSUBORD 9 10D P 31-OCt-01 15-Ja"2 83,80005 57,32438 2647567 
BOMBARDIER INC CLASS'ErSUBORD 35M P 31-00-01 15-Jar,02 3255618 22,04764 I0,5W 34 
BOMBARDIER INC CLASS13SUBORD 2500 P 31-Od-01 15-Ja"2 22,94235 1574845 719390 
BOOTS CO ORD 25P 12200 P 21-Jan-02 5-MW-02 10907222 110,37066 (1 .29844) 
BOOTS CO ORD 25P 2,078 P 22-Jan-02 5-MM-02 1857504 18 .8a7 43 (30939) 
BOOTS CO ORD 25P 13 473 P 22-Jan-02 "m-02 12026119 12245924 (219805) 
BOOTS CO ORD 25P 549 P 23-Jan-02 6-MV-02 4,90042 4,98058 (81) 16) 
BORDERS GROUP INC COM 5,800 P 25-JuI-02 25-J"2 94 SM 00 9498138 (9338) 
BORG WARNER INC COM 7100 P &ALV-01 18-MW-02 44,56686 37,13339 7,43347 
BORG WARNER INC COM 100 P 7~1 18-MW-02 636569 537903 98766 
BORG WARNER INC COM 800 P 7-AL9.01 12-Apr.02 49,61060 4303224 657828 
BORG WARNER INC COM 1600 P 7-AL9.01 4,Jun-02 92 ags 40 8606448 6,53192 
BORG WARNER INC COM 1900 P 25-Jul-02 25-Jul-02 102,03000 101,42066 60914 
BORG WARNER INC COM soo P 7-Aug-01 I-Se"2 30 120 OD 26,89515 3,22485 
BORG WARNER INC COM 1100 P S-Aug-ol I-Sep-02 66,26400 59,7964 D2 646998 
BORG WARNER INC COM 400 P 21-Sep-01 1-Sep-02 2409800 14 462 00 9 634 00 
BORG WARNER INC COM 100 P 30Aug.02 I-Sep-02 602400 59BOSO 4350 
BORG WARNER INC COM 3W P 3DAug-02 I-SOPID2 18,07200 1809600 (24 W) 
BORG WARNER INC COM 5,900 P 30-Aug-02 I-SepO2 35541600 35822607 (a 10 07) 
BORLAND SOFTWARE CORP COM 545 P 22-Jun-01 30-Aug-02 5,43567 714282 (1 .70715) 
BORLAND SOFTWARE CORP COM 2,T75 P 6-it"I 30-Aug-02 2767701 3046350 (878849) 
BORLAND SOFTWARE CORP COM 300 P 5-Feb-01 30-Aug-02 297000 3,34053 (37053) 
BORLAND SOFTWARE CORP COM 200 P 6-Fe"I 30-Aug~02 1,98000 225024 (27024) 
BORLAND SOFTWARE CORP COM 100 P 7-Feb.W 30-Aug-02 990 OD l,Oa3 52 (9352) 
BORLAND SOFTWARE CORP COM 100 P B-Feb-01 3DAug-D2 990 OD 1,103&4 (11384) 
BORLAND SOFTWARE CORP COM 120 P 2-Apr-01 30-ALV-02 1,16800 84750 34050 
BORLAND SOFTWARE CORP COM 25 P 22~1 30-Aug-02 24750 25375 (825) 
BORLAND SOFTWARE CORP COM 455 P 224~01 3DAug-02 4,5D4 50 598328 (145878) 
BORLAND SOFTWARE CORP COM 25 P G-JU601 I-Sep-02 24750 32850 (81013) 
BORLAND SOFTWARE CORP COM 1925 P 13-Jul-0i I-Sep-02 19,05750 29,97225 (10,91475) 
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BORLAND SOFTWARE CORP COM 325 p 30%hd .Ol I-S&P-02 3,21750 4,IWOO (94250) 
BORLAND SOFTWARE CORP COM Sw p 7~1 I-SBP-02 4,96000 625800 (130800) 
BORLAND SOFrWARE CORP COM 300 P 8-Aug-01 I-Sep-02 2,97000 3,897 DO (92700) 
BORLAND SOFTWARE CORP COM 225 p 9-Aug-01 I-Sep-02 2,22750 292500 (69750) 
BORLAND SOFrWARE CORP COM 1.075 P 2SAL*-01 I~sap~ 1064250 1183274 (119024) 
BORLAND SOFrWARE CORP COM 250 P 30~Oct-01 I-Sep-02 247500 2,97340 (49840) 
BORLAND SOFTWARE CORP COM Soo P 29-JL&02 I-SOPQ2 594000 4,78800 115200 
BORLAND SOFTWARE CORP COM I 30D P 31 -JLA-02 I-Sep-02 12 870 W 1128920 1580 SO 
BORLAND SOFTWARE CORP COM 675 P 14A*-u I-sep-w 8 6112 50 7 626 T7 103573 
BORLAND SOFrWARE CORP COM 3,700 P I-Sep-02 2G-DK,02 4837271 36 630 OD 11,74271 
BOSTON BEER INC CL A 42W P 30AUg-02 1-SePO2 6006000 W'Soe 98 ("8 98) 
BOSTON BEER INC CL A 60D p I-SaP4)2 4-Od-02 8,39914 858000 (1 w as) 
BOSTON COMMUNICATIONS GROUP IN SSW P 30 Au"2 I-SOP-02 77.10350 79 305 OD (220150) 
BOSTON PPTYS INC COM 1,30D P 2~1 2-JuW2 51 .129 W 5042050 70930 
BOSTON PPTYS INC COM 2900 P 7~1 2-AA-M 11 4 058 7a 11394100 11778 
BOSTON PPTYS INC COM 4 ODD p gAug-ol 2-Jul-D2 19272001 19296298 (242 M 
BOSTON PPTYS INC COM 4.70D p 25-Jul~02 25-Jul-02 163,466 OD 164 666 BS (I 20D a5) 
BOSTON PRIVATE FINL HLDGS INC 2 ODO P 30-Aug-02 I-S&P-02 4810000 46 10D 00 000 
BOSTON PRIVATE FINL HLDGS INC 40D p 30-Aug-02 I-Sep-02 9,22000 9 450 OD (23000) 
BOSTON SCIENTIFIC CORP COM 200 P 34ar~02 13-Feb-02 478892 450100 28792 
BOSTON SCIENTIFIC CORP COM 30D p 3-Jan-02 16-Apr-02 7,79670 675150 1,04526 
80STON SCIENTIFIC CORP COM 30D P 3,tan-02 24-Jun-02 917414 e.751 50 242264 
BOSTON SCIENTIFIC CORP COM 4,900 P 25-JU602 25-Jul-02 138 523 W 13852300 000 
BOSTON SCIENTIFIC CORP COM 18400 P 25-Jul-02 25-AA-02 46362800 462 070 OD I 55B 00 
BOSTON SCIENTIFIC CORP COM 6000 P 25-Jul-02 25-Ju6O2 16962000 169,62000 0 w 
BOSTON SCIENTIFIC CORP COM Sw P 3-Jo"2 7-W-02 17,78258 il 252 50 651008 
BOLTYGUES EURI I,&D0 p 27-Mm-02 13-May-02 5240357 59,16036 (675879) 
BOUYGUES EURI 1 .6m P 27-MW-02 I"wt-02 47,361 79 5258098 (522519) 
BOUYGUESEURI 700 P 6-Mw-02 10-May-02 2072079 2271405 (1 .99327) 
BOUYGUES EURI 3 20D P S.MW.02 9W-ay-02 9447928 IM 035 70 (935642) 
BOUYGUES EUR1 38M P rMM-02 54Afft-02 112,86729 IZ3,3D4 90 (1043761) 
BOWATER INC COM I SIM p 1~1 28-Feb-02 7721644 S9 883 05 7,33339 
BOWATER INC COM 1300 p I-Au"I 20AW-02 6763151 S056531 706630 
130WATER INC COM 3700 p 25-JuW2 25-A"2 171,38400 172,37597 (99197) 
BOWATER INC COM 1,100 P I-Aug-01 16-Aug-02 4297571 51,24757 IS 271 86) 
BOWATER INC COM 200 p 3~1 16-Aug-02 781376 929780 (1,48354) 
BOWATER INC COM I 30D P -~ALV-Dl 30-Aug-02 5320909 50,43440 (722531) 
BOWATER INC COM 700 p IO-Oct-01 3G.Aug-02 2865105 3061037 (1,95932) 
BOWATER INC COM I .ODO P 17-W-01 30,~ 40,93007 4437530 (344523) 
BOWATER INC COM 1300 p 13-N~01 3(I-AUp.W 53,20909 60,00800 (679891) 
DOWATER INC COM 60D P t4-Jum02 30-Am"2 24,55804 30,27000 (571198) 
BOWATER INC COM 700 P 14-Aug-02 30-Aug-02 2a 65105 27,32548 132557 
BOWNE & CO INC COM 2800 P 30-Aug-02 I-Sep-02 33,88000 33 SW OD ODD 
BOWNE & CO INC COM 2 ODD p 30-Aug-02 I-SOP-02 24= 00 24 56a 00 (368 OD) 
BP PLC ORD USD 25 16400 P 10-Sep-Ol 12.MW.02 13910026 13693202 2,16824 
BP PLC ORD USD.25 8 ODD p II-Sep-01 12-MM-02 67= 79 70 655 D4 (250125) 
BP PLC ORD USD 25 29M P 22-MW-00 10-Apr-02 2461798 2515162 (53364) 
SIP PLC ORD USD 25 14,9W P 10-May-00 IOApr-02 1264RS50 13153368 (504818) 
BP PLC ORD USD 25 12 SW p 2-Oct-00 10-Apr-02 10611200 11269665 (8,55465) 
BP PLC ORD USD 25 S300 p 11-se"I 24-Apr-02 4483544 46,3011 96 (1 .97352) 
BP PLC ORD USD 25 9 20D P 23-,1~02 24-Apr-02 7782755 69,88190 7,96565 
BP PLC ORD USD 25 25300 P 23-Ja~02 2-May-02 214,46487 19212024 22,34463 
SP PLC ORD USD 25 32,100 p 24-.laf~02 2,M&/-02 27210760 246,04447 26,05313 
BP PLC ORD USD 25 25 50D P 19-Jul-02 30AUg-02 19588849 187,71796 916853 
SP PLC ORD USD 25 22 SOO P 10-Ju6G2 Issep-m 150 a7S 99 16563349 (1475650) 
SP PLC ORD USD 25 10,200 P 19-JUI-02 4-OCt-02 67,95474 7508718 (713244) 
SP PLC ORD USD 25 31 .200 P 14-Au"2 4-Oct-02 207881 54 2".786 69 (3G,925 15) 
BP PLC ORD USD 25 17,400 P 14-Aug-02 4-OCI-02 115,17530 13651568 (21 .34036) 
BRADY CORPORATION CL A COM 2,600 P 7-JL"l 3GAug-02 8349258 9326512 (9,77254) 
BRADY CORPORATION CL A COM 1075 P 7-Jun-01 I-Sep-02 33,77850 3856154 (478504) 
BRADY CORPORATION CL A COM 225 P 30-JEA-01 I-Sep-02 706950 7,78721 (71771) 
BRADY CORPORATION CL A COM 175 P 30-00-01 I-SaplD2 549850 562830 (12980) 
BRADY CORPORAT10N CL A COM 325 P 29-Jul-02 I-Sep-02 10,211 50 9,39738 81412 
BRADY CORPORATION CL A COM 20D p I-Sep-02 13-~ 6,964t 57 6,254 OD 65757 
BRANDYWINE RLTY TR SH BEN INT 1 700 P 3(),~2 I-Sep-02 3848800 35,483 W 000 
BRANDYWINE RLTY TR SH BEN INT 0400 P 30-Aug-02 I-Sep-02 14489600 14643776 (1,54178) 
BRE PPTYS INC CL A 2798 P 2S-Jul-02 25-Jt"2 79,23936 7923936 000 
BRE PPTYS INC CL A 402 P 25-Jul-02 25-JuW2 11311464 1150319 (IISSS) 
BRIDGESTONE CO Y50 6 ODO P 26-Feb-02 26-Apr.02 84 238 29 7505600 9,18229 
BRIDGESTONE GO YSO 6 ODO P 26-Fab-02 30-Apr-02 94 40D 23 75,05600 9,34423 
BRIDGESTONE CO Y50 2 ODD P 28-Feb-02 3"43r-02 2813341 2532367 280974 
BRIGGS & STRATTON CORP 2 2W P 3GAug-02 I-Sep-02 as 3w 00 8835000 0 w 
BRIGGS & STRATTON CORP 2 30D p 30~2 I-Rep,02 9027500 91,80105 (1,52605) 
BRIGGS & STRATTON CORP 3 30D p 1-Sep-02 18-Nm-02 13505533 129,52500 5 W 33 
BRIGGS & STRATTON CORP I 20D p "ep-02 20-Oac-02 4998929 47, 100 OD 286929 
BRIGGS & STRATTON CORP 200 P 3~Sep-02 204)eo .02 8,33155 7 650 W 68155 
BRIGHT HORIZONS FAMILY IOD P 4-Oct-02 20-D~02 2 $39 il 2 779 DD 6011 
BRINKER INTL INC COM 4600 P lsmmy~ol S-Feb-02 152,60270 123,89915 2870354 
BRINKER INTL INC COM sow P Ismay-ol 5-Feb-02 16587251 136 623 W 2924951 
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BRINKER INTL INC COM 69W P 2S.Ad-02 2S-JuM2 212 SM 00 214 452 W (193200) 
BRINKER INTL INC COM 6400 P 3&Aug-02 I-Sep-02 177 408 OD I T7 408 00 000 
BRINKER INTL INC COM 1200 P 30-Aug-02 I-SsP02 33,264 DO 3346898 (20496) 
BRINKER INTL INC COM 35,400 p 30Aup-02 I-Sep,02 98126800 986,49180 (5203SO) 
BRINKER INTL INC COM 3,2W p 30,~ I-Sep-02 88 704 OD $819200 S1200 
BRINKER INTL INC COM 100 p 3-JW~02 II-Now-02 2,996 9f 206750 941 
BRINKER INTL INC COM 100 p 12-MM-02 1 "OV-02 29M91 3.20250 (20559) 
BRWKER INTL INC COM 100 p 16-Apr-02 II-Nov-02 2 M 91 3,31450 (31759) 
BRINKER INTL INC COM IDD p IS-Apr-02 10-Doo-02 3 0" 9D 331450 (289 GD) 
BRISTOL MYERS SQUIBB CO COM 1,593 p 30,k~(X) 22-Mm-02 64,97749 8831892 (2334143) 
BRISTOL MYERS SQUIBB CO COM 7 p 30,ltm~(X) 22-MV-02 288 79 38809 (10130) 
BRISTOL MYERS SQUIBB CO COM I SCID P 3Aug-00 22.MW.02 65,55101 82,13541 (1665440) 
BRISTOL MYERS SQUIBB CO COM 12.6W p 2-JarAY2 i2-APF-02 3115 625 22 1152 ITS 00 1266,550 78) 
BRISTOL MYERS SQUIBB CO COM 4 9DO P *-Sep-0D 194un-02 132,541 OD 24096649 (11742549) 
BRISTOL MYERS SQUIBB CO COM 8,40D P I 94~ ISJW~02 227,21315 43850266 (211,289 51) 
BRISTOL MYERS SQUIBB CO COM 22,500 p 25-Jul-02 25-Jd.02 47137500 471 375 OD 000 
BRISTOL MYERS SQUIBB CO COM 93400 p 25-Jul-02 25-Jul-02 195573000 194800644 872356 
BRISTOL MYERS SQUIBB CO COM 43,5W p 25-Jul-02 25-JuM2 911325 OD 91132500 OOD 
BRISTOL MYERS SQUIBB CO COM 70D p 3-Jan-02 3-JL6 .02 1802049 3578850 (189001) 
BRISTOL MYERS SQUIBB CO COM Sw P 3-W~W 22-Jul-02 17,60098 40 876 OD (23.27502) 
BRISTOL MYERS SQUIBB CO COM 2w P 29,.!W~01 30-AUg-02 489785 1219474 (729689) 
BRISTOL MYERS SQUIBB CO COM 1 300 p 13-D~01 30-ALV-02 31,836 D4 65,72900 (3489298) 
BRISTOL MYERS SQUIBB CO COM 2,0DD p M-D~01 3DAug-02 4897852 10D 191 20 (51,21268) 
BRISTOL MYERS SQUIBB CO COM 3800 p 284W~W 30-Aug-02 93,05919 10295570 (9,92651) 
BRISTOL MYERS SQUIBB CO COM am P 3~Jan-02 7-Aug-02 1814977 4087600 (22,72623) 
BRISTOL MYERS SQUIBB CO COM Boo p 3-Jar,02 23-Aup-02 20 7W 37 4087600 (2017263) 
BRISTOL MYERS SQUIBB CO COM AOD P 3-Jan-02 II-Sep-02 10,49368 20,43a OD (9,95,132) 
BRISTOL MYERS SQUIBB CO COM 600 P 3-J~02 27-Sep-02 15,25280 30,657 W (1540420) 
BRISTOL MYERS SQUIBB CO COM 6w P 3,WM 3-Sep-02 1436080 3065700 (16,29620) 
BRISTOL MYERS SQUIBB CO COM 30D P 3-Jan-02 ll-N~-02 788451 1532850 (7 "3 99) 
BRISTOL MYERS SOUIB9 CO COM 300 p 3-Jan-02 10-DOC-02 807275 1532850 (725675) 
BRITISH AIRWAYS ORD 25P 18,400 P 15-N~01 25-MW-02 6466004 5683658 782316 
BRITISH AIRWAYS ORD 25P 16100 P 15-NOV-01 2S-MW-02 5567549 49,73227 5,964322 
BRITISH AIRWAYS ORD 25P 48500 p 15-NM-01 2-Apr-02 101,69945 149,81460 1188386 
BRITISH AIRWAYS ORD 25P 16,700 P 1(6No"l 2-Apr-02 5567781 55,61503 62 sa 
BRITISH AIRWAYS ORD 25P 1400 P 4-Dec-01 2-Apr-02 466758 4,13826 53132 
BRITISH AIRWAYS ORD 25P 4600 P 4-D~01 3-Apr-02 1594358 1418147 178211 
BRITISH AIRWAYS ORD 25P 13,70D P 4-0~01 --Apr-02 45,W5 63 4042986 507577 
BRITISH AIRWAYS ORD 25P 38500 p 5-D~01 3-Apr-02 128,877 27 11932078 9551349 
BRITISH AIRWAYS ORD 25P 26M p 5-D~01 4~Apr-02 8,75708 799572 76136 
BRITISH AIRWAYS ORD 25P 15,500 P &DOC-01 4-Apr-02 52,20566 47,34797 4,85769 
BRITISH AIRWAYS PLC ADR 1200 P 15-May-02 MA,602 2625760 41,13000 (1487240) 
BRI nSH AIRWAYS PLC ADR I ew p 2-May-02 25-Jul-02 3519892 sessooo (2168108) 
BRITISH AIRWAYS PLC AOR 5,400 P 3-May-02 25-Jul-02 11579637 192 958 98 (74,19261) 
BRITISH AIRWAYS PLC ADR 2`100 P I&MatQ2 25-Ju~02 46198SS 71 ST7 50 (2577891) 
BRITISH AIRWAYS PLC ADR 1200 p 15-May-02 20-k"2 2842320 41 13000 (14 7DS 50) 
BRITISH SKY BRDCSTG 10,10D P 15-J~01 13~140Y-W 101,73440 9545438 333004 
BRITISH SKY BRDC-STG 3 IOD P 1$-May4l 13-MW-02 3124076 33,51175 (227099) 
BRITISH SKY BRDCSTG 46W P 144~01 13-Mrt-02 46,35725 4475819 15" 08 
BROADCOM CORP CL A COM 3,100 P 25-Jul-02 25-Jul-02 5542500 55 428 DD 000 
BROADCOM CORP CL A COM SSW p 25-Ju6O2 25-JuM2 153,768 OD 15376800 OOD 
BROADCOM CORP CL A COM sloo p 25-Ad-02 25-Ju6O2 91 ISBOD 9280572 (1 .61772) 
BROADCOM CORP CL A COM 200 P 5-Feb-02 22-J"2 3921 10 805266 (413166) 
BROADCOM CORP CL A COM GDO P 3-Jam02 12-Juk2 1224563 28,41900 (18,17337) 
BROADCOM CORP CL A COM IOD P 22-Feb-02 23~Aug-02 1,96044 3 .2113 50 (132306) 
BROADCOM CORP CL A COM 200 P 20-MW-02 23-AL9-02 3 = 88 719216 (3,27128) 
BROADCOM CORP CL A COM 100 p S-Apr-02 23-AUgM 1,96044 3.24368 (128322) 
BROADCOM CORP CL A COM 200 p 22-Feb-02 7-Au2-02 345559 656700 (3 111 il) 
BROADCOM CORP CL A COM loo P S-Apr-02 I9-S6P4D2 144495 324366 (1,79871) 
BROADCOM CORP CL A COM 200 p 10-May-02 19-Sep-02 288991 5,05868 (2 Ise T7) 
BROADCOM CORP CL A COM 30D P 10-May-02 I-NOV-02 3,63739 7,SB8 02 (395063) 
13ROADVVING INC COM 19,700 p 3GAug-02 I-Sep-02 6343-400 62 7a2 23 671 77 
BROADVVI14G INC COM 19,70D P 1-Se"2 44)ct-02 3547853 6343400 (2796537) 
8ROADYANG INC COM 400 p 3-Sep-02 4-OC602 72038 1 17600 (45562) 
BROCADE COMMN SYS INC COM 300 p 34w~W 16,W-02 7 92f 26 1146450 (3,54324) 
BROCADE COMMN SYS INC COM 3600 P II-Dec-01 26-A~02 61,89725 M.010 84 (78,11359) 
BROCADE COMMN SYS INC COM IBM P 11-De"I 27-Jun-02 32,24800 70 Oa5 42 (3775742) 
BROCADE COMMN SYS INC COM 3,9DD P 18-D=-Oi 27-Jun-02 69.87068 131,W8 00 (6163732) 
BROCADE COMMN SYS INC COM 3 ODD P 15-0~01 20-Jun-02 53,15610 101,16000 (4800490) 
BROCADE COMMN SYS INC COM 1300 p 31-De"I 28-Jun-02 2303387 " 231 72 (21 19785) 
BROCADE COMMN SYS INC COM 1600 p 31-0~01 I-Jul-02 2745133 54,43904 (26,90771) 
BROCADE COMMN SYS INC COM 21,40D P 25,Jul*2 25-JU602 3T7,496 00 391 a3l 86 (14 335 116) 
BROCADE COMMN SYS INC COM 3DO P 3-Jan-02 12-Jul-02 544483 1146450 (6,01967) 
BROCADE COMMN SYS INC COM 200 p 3-Jan-02 30-Jul-02 384988 7,64300 (3,793 12) 
BROCADE COMMN SYS INC COM I,oDD P 1-Aug-02 30-Aug-02 1484455 1747820 (263365) 
BROCADE COMMN SYS INC COM 45W P 22-MW-02 30-Aug-02 6547663 119,73235 (54.30572) 
BROCADE COMMN SYS INC COM 400 P I-AW02 30-AUDM 5 620 14 6 991 2B (117114) 
BROCADE COMMN SYS INC COM 40D P 23,Jan-02 30-ALg-02 5,78800 1340860 (7,62060) 
BROCADE COMMN SYS INC COM I Gm P 22-Mw-02 30-Aug-02 23,15200 42,559 28 (1943728) 



32- 

THE ANNIE I- CASEY FOUNDATION - EIN 52-1951981 
PART III . CAPITAL GAINS AND LOSSES - YTD 12-31-2W2 
STOCKS 

SHSIFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACQ SOLD PRICE COST (LOSS) 

BROCADE COMMN SYS INC COM 3400 P 31-Dec-01 9-AUD-02 5233158 115,68295 (63 35f 40) 
BROCADE COMMN SYS INC COM 2700 P 4-Jarr02 9-Aug-02 41,55741 10792305 (66,36564) 
BROCADE COMMN SYS INC COM 2500 P 23-Jan-02 S-Atq-02 3a,479 09 83,5W 75 (4532466) 
BROCADE COMMN SYS INC COM IOD P 34W~02 23,~ 1,67295 3,82150 (2,14855) 
BROCADE COMMN SYS INC COM 100 P 22-Feb-02 23,~ 1,67295 256725 (89430) 
BROCADE COMMN SYS INC COM 300 P 22-Fab-02 2044~02 1 "694 7,70175 (581481) 
BROOKFIELD PPTYS CORP COM 4 ODD P 29-Now-02 3DOec-02 79,59759 7654080 2,7S679 
BROOKLINE BANCORP INC DEL 3300 P 30-AL9-02 I-Sep-02 41,28300 41,28300 DOD 
BROOKLINE BANCORP INC DEL 14 SW P 3D-Aug-02 I-Sep,02 181 395 OD 15342935 (2,03435) 
BROOKLINE BANCORP INC DEL 9700 P 30-Aug-02 I-Sep-02 121,34700 122,18023 (83323) 
BROOKS AUTOMATION INC COM 1300 P 24-Jan-00 &,Apr-02 4823582 6808750 (1985168) 
BROOKS AUTOMATION INC COM 200 P 21-Jan-00 a-Apr-02 7,42090 9,35938 (2,44a 48) 
BROOKS PRI AUTOMATION INC 400 P 24-Jan-00 654000 2095000 114,11000) 
BROOKS PRI AUTOMATION INC 1 700 P 21 -MW.00 "ep-02 2907000 11432500 (115 255 00) 
BROOKS PRI AUTOMATION INC ow P 26-Jul-00 I-Sep-02 10 .26D 00 31,125 OD (2D.865 00) 
BROOKS PRI AUTOMATION INC 30D P 21-Sep-01 I-Sep-02 5 130 OD 834124 (321124) 
BROOKS PRI AUTOMATION INC 1027 P 31-Ja~02 I-Sep-02 1758170 49,86a 55 (3230085) 
BROOKS PRI AUTOMATION INC 416 P 27-Feb-02 I-Sep-02 711360 18,191) 48 (11,05488) 
BROOKS PRI AUTOMATION INC 925 P 22-May-02 I-SepO2 15,81750 29,SS97S (13 &52 25) 
BROOKS PRI AUTOMATION INC 175 P 29-Jul-02 I-Sep-02 299250 3.DDB 33 (13 a3) 
BROOKS PRI AUTOMATION INC 357 P 3OAug-02 I-Sep-02 6,10470 6.17403 (6933) 
BROOKS PRI AUTOMATION INC 28100 P 3DALV-02 I-Sep-02 48051000 495,95702 (545702) 
BROOKS PRI AUTOMATION INC 3,900 P 30%Aug .02 1-9e"2 6669000 6705192 (38192) 
BROOKS PRI AUTOMATION INC 2600 P I-SeplD2 25,0c"2 3801619 44,460 OD (8 "3 81) 
BROOKS PRI AUTOMAT10N INC 4,DDO P I-SOP-02 19-0~02 4428066 6B 400 00 (24,11934) 
BROOKS PRI ALFTOMAT10N INC 13443 P I-Sep-02 MDec-02 149,29813 229,87530 (80 67917r) 
BROOKS PRI AUTOMATION INC 14557 P I-Sep,02 18-D~02 16153123 24892470 (8739347) 
BROOKS PRI AUTOMATION INC 3 30D P 1-Sep-02 200~02 3676023 56,430 W (1966977) 
BROOKS PRI AUTOMATION INC 900 P 3,5ap-02 20-D~W 1002552 14 873 D4 (4,84752) 
BROWN & BROWN INC COM 1342 P 25-J"2 25-JU142 36,04812 35.55108 49506 
BROWN & BROWN INC COM 2,05a P 25-Jul-02 25-Jul-02 55,27788 55 2T7 88 000 
BROWN A BROWN INC COM 100 P 3-Jul-02 7-Oct-02 297491 290000 6391 
BROWN FORMAN CORP CL 8 Boo P 25-Jul-02 25,Jul-02 51,376 OD 51 37600 000 
BROWN FORMAN CORP CL B 2400 P 25-Jul-02 25-Jul-02 154 128 OD 15412800 000 
BROWN SHOE INC NEW COM 6,70D P 30-AUC-02 I-Sep-02 136 DT7 DD 13918111 (3,10411) 
BROWN TOM INC NEW COM 5 ODD P 9-Aug-02 30-Aug-02 123 8" 76 123.49600 34876 
BROWN TOM INC NEW COM 100 P 14-Aug-02 30-ALQ .02 2 476 91D 246490 1200 
BROWN TOM INC NEW COM I Soo P 12 AL*42 30-Aug-02 3715343 3687375 27968 
BROWN TOM INC NEW COM Soo P 13-Aug-02 Xk~ 14,88137 14,79522 6615 
BROWN TOM INC NEW COM 2300 P 14-Aug-02 I-Sep-02 55 890 OD 5669270 (80270) 
BROWN TOM INC NEW COM 2300 P I-Sep-02 20-De"2 58 79D 30 55,89000 2,90036 
BROWN TOM INC NEW COM 20D P 3-Sep-02 20-Dec-02 511221 475600 35621 
BRUNSWICK CORP COM 900 P 25liLdm 25-J"2 1888200 18 Sa2 00 000 
BRUNSWICK CORP COM 6400 P 25-Jul~02 25-Jul-02 134,27200 13728272 (2,99D 72) 
BUCKEYE TECHNOLOGIES INC I'M P 10,JW~02 30-ALI"2 9.29137 127053S (341399) 
BUCKEYE TECHNOLOGIES INC 200 P 10-Jun-D2 3D-AUg-02 146552 2 DOD 72 (53520) 
BUCKEYE TECHNOLOGIES INC 457 P 11-Jun-02 30-Auo2 334870 454258 (1,19385) 
BUCKEYE TECHNOLOGIES INC 300 P 12-Jun-02 30,Aug-02 219827 2,99400 (79573) 
BUCKEYE TECHNOLOGIES INC 40D P 14-Jun-02 30-AL,02 293103 40064 16 (107313) 
BUCKEYE TECHNOLOGIES INC 3 IOD P 19-JUn-02 30-Aug-02 22,71549 31,18600 (8.47051) 
BUCKEYE TECHNOLOGIES INC 1,975 P 29-Jul-02 30-ALQ-02 1447197 16,97513 (2.5w 16) 
BUCKEYE TECHNOLOGIES INC 50D P S-Oct-OD 29AM"2 360334 1075480 (715146) 
BUCKEYE TECHNOLOGIES INC 6w P 234W~01 29-Aug-02 432401 8,22750 (3,903 49) 
BUCKEYE TECHNOLOGIES INC 60D P 30-JuWl 29-Aug-02 432401 788892 (355491) 
BUCKEYE TECHNOLOGIES INC 8700 P 21-May-02 29-Aug-02 48,28477 67,34572 (1905095) 
BUCKEYE TECHNOLOGIES INC 200 P 23-May-02 29-Aug-02 1,44134 2,08a 66 (64732) 
13UCKEYE TECHNOLOGIES INC SOD P 10-J~02 29-AL9-02 360334 501000 (1 .4OB66) 
BUCKEYE TECHNOLOGIES INC 3,300 P 30-Ju49 2B.AL9 .02 232M 63 54301 50 (3103687r) 
BUCKEYE TECHNOLOGIES INC 100 P 23-Sep-99 2&AW02 70499 1,5B3 75 (87876) 
BUCKEYE TECHNOLOGIES INC 100 P 2-1,1~99 2SAV"2 7D499 155250 (84751) 
BUCKEYE TECHNOLOGIES INC IOD P I I-N~99 28-Aug-02 7D499 1,57750 (87251) 
BUCKEYE TECHNOLOGIES INC iDD P 15-1,1~99 28-Aug-02 71>4 99 15" 76 (894 77) 
BUCKEYE TECHNOLOGIES INC IOD P 19-1,1~99 2S-AtQ-02 7D499 1.59D 00 (8as 01) 
BUCKEYE TECHNOLOGIES INC loo P 7-D~99 28-Aug-02 70499 1,50250 (79751) 
BUCKEYE TECHNOLOGIES INC I IOD P 23.MN.00 28-ALV-02 7,764BS 1899590 (1124102) 
BUCKEYE TECHNOLOGIES INC 300 P 2%MW-00 2BAL19-M 211497 5,29455 (317958) 
BUCKEYE TECHNOLOGIES INC IDD P 30MW.00 2S-Aug-02 70499 186500 (I,ISDOI) 
BUCKEYE TECHNOLOGIES INC Soo P 30-MM-OD 28-ALQM 352494 939375 (586881) 
BUCKEYE TECHNOLOGIES INC loo P 30-MM-00 28-AWM 70499 1 96a " (125345) 
BUCKEYE TECHNOLOGIES INC 100 P 30-Mar-00 28-Aug-02 7D4 99 1,81100 (110501) 
BUCKEYE TECHNOLOGIES INC 100 P 30-MM-00 28-Aug-02 70499 186375 (115876) 
BUCKEYE TECHNOLOGIES INC 100 P 30-MM-00 2&Amp-02 7D4 9D 187750 (117251) 
BUCKEYE TECHNOLOGIES INC 100 P 30-MM-OD 2&ALQ-02 70499 1,91238 (120739) 
BUCKEYE TECHNOLOGIES INC 100 P 31-MM-00 2&AuQ-02 7D4 99 195250 (V47 51) 
BUCKEYE TECHNOLOGIES INC 100 P 31-Mff-OD 28-Aug-02 70499 190250 (1 197SI) 
BUCKEYE TECHNOLOGIES INC IOD P 31.Mw-OD 23-Aug-02 7D4 99 1 Ma 75 (1 .23376) 
BUCKEYE TECHNOLOGIES INC 100 P 31-Mm-00 2a-Aug-02 70499 1,999 38 (129439) 
BUCKEYE TECHNOLOGIES INC 100 P 3"w-00 28-Aug-02 70499 199938 (1 296439) 
BUCKEYE TECHNOLOGIES INC 100 P 31-Mm-00 28-Aug-02 70499 1 am 25 (1,19126) 
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BUCKEYE TECHNOLOGIES INC 100 P 31-Mw.00 28~Aug-02 70499 1.9m 00 (11,2115 01) 
BUCKEYE TECHNOLOGIES INC 3w P 4-Oct-00 28-Aug-02 2,11497 6,318 OD (420303) 
BUCKEYE TECHNOLOGIES INC 1 700 P 5-Oct~W 28-Au2-02 1198481 3656632 (2458151) 
BURLINGTON COAT FACTORY WHSE 4 20D P 30,Aug.02 I-Sep-02 112 7132 00 84.48090 (1,69890) 
BURLINGTON COAT FACTORY WHSE 1500 P I-SOP-02 25~Od-02 2997284 29,56500 40784 
BURLINGTON NORTH SANTA FE CORP 4,300 P 25-.10-02 25,kd-02 12401200 12401200 000 
BURLINGTON NORTH SANTA FE CORP 24800 P 2&JUI-02 25-Jul-02 715,23200 676,30D 96 38,93104 
BURLINGTON NORTH SANTA FE CORP 5,800 P 25,Jul-02 25-Jul-02 167,272 DO 16727200 000 
BURLINGTON RES INC COM Iw P 3-Jan-02 5-Feb-02 3 440 " 3 611 6D (17106) 
BURLINGTON RES INC COM 2,301) P 2S-JuW2 2&Ad-02 7978700 7978700 000 
BURLINGTON RES INC COM 5300 P 25,MM 25,AA-02 183,BS7 00 193,85700 000 
BURLINGTON RES INC COM 0.9DO P 25-Jul-02 25-A"2 308 741 DO 3DS 816 82 192418 
BURLINGTON RES INC COM 2fOO P I-May-02 3DAUD-02 $078700 93,3" 37 (12,55737) 
BURLINGTON RES INC COM 2100 P 1-"-02 30Auq--02 79,91309 9334437 (1343120) 
BURLINGTON RES INC COM 4600 P 3-A~02 30-AU"2 17504773 18434408 (9,29635) 
BURLINGTON RES INC COM BDD P I-AUg-02 3D-Aug-02 3044308 29 232 9B 1 21012 
C A D TECHNOLOGIES INC COM 3,10D P 3OAug-02 I-Sep-02 50 375 OD 5094199 (566 99) 
C & D TECHNOLOGIES INC COM 1200 P 3DALV-02 I,3ep-D2 1950000 19,74396 (24398) 
C CDR ELECTIRS INC 2075 P ii-jan-02 3D-Aug-02 10,76747 35,34182 42457435) 
C CDR ELECTRS INC 950 P 224W~02 3DAup-02 4,92969 1448750 (955781) 
C CDR ELECTRS INC 900 P 21-Feb-02 3"ug-02 467023 12,24225 (757202) 
C CDR ELECTRS INC 1 .375 P 22-Feb-02 30-Aug-02 713507 1841084 (il .275 77) 
C CDR ELECTRS INC 1 .200 P 5-Apr-02 30-Aug,02 6,22097 1562796 (940029) 
C CDR ELECTRS INC DOD P 8-Apr-02 30-Aug-02 487023 10,63208 (5,96183) 
C CDR ELECTRS INC 875 P 9-Apr-02 30-Aug-02 4.54050 1035615 (581565) 
C CDR ELECTIRS INC 1261 P 17-Apf-02 30-Au" 654351 16,71746 (10,17395) 
C COR ELECTRS INC 1,064 P 18-Apr.02 30-Aug-02 6,52125 13 433 1 1 (796186) 
C CDR ELECTRS INC 30D P 8-May-02 30-Aug-02 1,55674 335946 (11,8(12 72) 
C CDR ELECTRS INC 700 P 29..)ul-02 30-Aug-02 383240 3,19530 43410 
C Vi ROBINSON WORLDWIDE INC 200 P 3,Jar,02 28-jan-02 S .18090 576100 41990 
C H ROBINSON WORLDWIDE INC 2w P 3.Ja"2 24~.Iun-02 603 89 576100 1 in SO 
C H ROBINSON WORLDWIDE INC 8,100 P 254ul-02 25,Jul-02 23846400 235,74588 271512 
C H ROBINSON WORLDWIDE INC 200 P 3.Ja"2 27-Sep-02 567882 5,76100 (8218) 
CABLE DESIGN TECHNOLOGIES CORP 15 ODD P 30-Aug-02 I-Sep-02 9675000 9770550 (95550) 
CABLE DESIGN TECHNOLOGIES CORP 2 411D P I-Sp-W 25,0CI-02 1320224 IS,4800D (227776) 
CABLE DESIGN TECHNOLOGIES CORP 4 10D P I-Sep.02 18-Nov-02 3107706 25,"S DD 4,83206 
CABLE DESIGN TECHNOLOGIES CORP 1100 P I-Sep-02 20-Dec-02 6,96543 7,09500 (12957) 
CABLE%nSION NY GRP CL A COM 5sw P 25-Jul-02 25-Jul-02 3201000 35,76650 (3,75650) 
CABLEVISION NY GRP CL A COM I P 2-Ja"2 2&Aug-02 497 3767 (3270) 
CABLEVISION SYS CORP RAINBOW 2675 P 2"~01 26-Jul-02 2082504 6470825 (43 883 21) 
CABLEVISION SYS CORP RAINBOW 3400 P 2-~Ju6O2 25,Jul-02 23,83400 260SO72 (1 22672) 
CABOT CORP COM 4,400 P 25-JU602 2&Jtjl-02 10050400 105,91064 2,69336 
CA80T CORP COM 5,500 P 21-Now-01 I 9,~ 13545706 20282295 (6739589) 
CABOT MICROELECTRONICS CORP 100 P 3-Jwi-02 3-~ 3,93588 a 502 50 (4SS662) 
CABOT MICROELECTRONICS CORP IDD P 28-Jan-02 3,k"2 393588 6,40060 (2,46462) 
CABOT MICROELECTRONICS CORP 100 P 13-Fe"2 3-Jul-02 393588 643750 (250162) 
CABOT MICROELECTRONICS CORP 100 P 12-Mm-02 3-Jul-02 3,93580 690740 (2,97152) 
CABOT MICROELECTRONICS CORP 100 P 20-Mar-02 3-Jul-02 3,MS 88 0,54050 (2 SD4 62) 
CABOT MICROELECTRONICS CORP 100 P S-Apr-02 3-Jul-02 3,S35 Ba 600950 (2,07362) 
CABOT MICROELECTRONICS CORP 100 P 24-Apr.02 3,bjM)2 3,935SS 563475 (1,69887) 
CABOT MICROELECTRONICS CORP 100 P 2-May-02 -~Ad-02 3 935 &S 4,91750 (98162) 
CABOT MICROELECTRONICS CORP 1,100 P 30,~2 I-SOP-02 4669500 46 695 OD 000 
CABOT MICROELECTRONICS CORP 200 P 3DAL9-02 I-Sep-02 849000 8,39500 105 OD 
CABOT MICROELECTRONICS CORP 1300 P I-Sep-02 13-Sep-02 58,38073 55,155010 1,19573 
CABOT MICROELECTRONICS CORP 100 P 3~P-02 13-Sep-02 4,33698 4,011 DD 32598 
CABOT MICROELECTRONICS CORP 1 sm P 4-Oct-02 2543cf-02 64,90814 5255700 12,35114 
CACI INTL INC CL A 1,000 P 2SZe"I 2"AIR-02 3709480 27.709SO 9.29628 
CACI INTL INC CL A 2.200 P 2r~Sep-01 28-Aug-02 78-166 60 6113712 1712948 
CACi INTL INC CIL A Soo P 2S-Sep-01 30-Aug-02 22,63797 16 673 76 5.964 2 1 
CACI INTL INC CL A 30D P 25-Sep-01 30-Aug-02 11 31a 99 8,34021 297878 
CACI INTL INC CL A 100 P 25-Sep-01 I~Sep-02 3,72500 2,78007 94493 
CACI INTL INC CL A 1,400 P 26-Sap-01 I-Sep-02 5215000 38,51358 13,63642 
CACI INTL INC CL A 8DO P 27-Sep-01 I .Sep-02 2980000 2205240 774760 
CACI INTL INC CL A 400 P I-Sep02 200~02 1371322 14,90000 (1,18878) 
CADBURY SCHWEPPES ORD 12 5P 67W P 2-Ju~lla 10-Apr-02 47,076 " S401338 (693694) 
CADBURY SCHWEPPES ORD 12 SP 169M P 9%hil-98 IOAK-02 11874506 131,99791 (13.25295) 
CADBURY SCHWEPPES ORD 12 5P 15,100 P 9-Jtd-98 10-Moy.02 113 .21622 11793897 (4.72275) 
CADBURY SCHWEPPES ORD 12 SP 9300 P S-Mw-0D 10-May-02 6972919 54,12526 1560393 
CADENCE DESIGN SYS INC COM 12,759 P 25-Jul-02 25-Jul-02 142 W 62 14272983 (8421) 
CADENCE DESIGN SYS INC COM 5941 P 25-Jul-02 25-Jul-02 6642038 6842038 000 
CADENCE DESIGN SYS INC COM 300 P 3-Jan-02 22-Ad-M 433488 666450 (232954) 
CADENCE DESIGN SYS INC COM 300 P 3~Jwi-W 23-Aag-02 444385 666450 (2,22065) 
CADENCE DESIGN SYS INC COM sw P 3-Jan-02 15,~ 6,72479 1110750 (4 332 71) 
CADENCE DESIGN SYS INC COM 200 P 34X~W II-Sep-02 2,84991 444300 (1 sw 09) 
CADENCE DESIGN SYS INC COM 100 P 20-Mw-02 I I-Sep-02 142496 225250 (82754) 
CADENCE DESIGN SYS INC COM 30D P 3-Jan-02 3-Sep-02 3,83988 666450 (2,82462) 
CADENCE DESIGN SYS INC COM 200 P 201-MW-02 7-Od-02 1,81045 4,5D5 OD (269456) 
CADENCE DESIGN SYS INC COM 200 P B-Apr-02 7-W-02 1,81045 4 009 OD (2.IS556) 
CAL DIVE INTL INC COM 1.400 P 21-MM-00 17-May-02 32,BU 62 3455250 (1,707 all) 
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CAL DIVE INTL INC COM 400 P 21-MW-00 20-MmIp-02 9,61423 987500 (30077) 
CAL DIVE INTL INC COM 1900 P Wun-00 30,ALV.02 3556749 4310844 (7.54095) CAL DIVE INTL INC COM 1,400 P 26-Ad-00 30-PA4-02 26 .20763 31.76260 (5,56407) 
CAL DIVE INTL INC COM 500 p wun-00 30-Aug-02 9 325 OD 1134432 (201932) 
CALIFORNIA PIZZA KITCHEN INC 1,0DO P W-AQ-02 I-SOP-02 20,19000 20,91200 (72200) 
CALIFORNIA PIZZA KITCHEN INC 1800 P 30-Aug-02 I-SWO2 38.34200 37,06500 (1,32300) 
CALLAWAY GOLF CO COM 4 800 P 25-Jul-02 25-Jul-02 0912000 70,35380 (123380) 
CALPINE CORP COM 4,400 P 25,A9 .02 25-JLI-02 17,86400 17,86400 000 
CALPINE CORP COM 24,900 P 25-JuW2 25-J"2 101.0moo 10261330 (1,41930) 
CAMBREX CORP COM 3,400 P 30-Aug-02 I-Sep-02 13026400 132 IaS 88 (1 .931 .8a) 
CAMBREX CORP COM 1000 P 1-SOP-02 25-Od-02 27,a72 56 30,31000 (10,43744) 
CAMBREX CORP OW sm P I-sap-m 4-Od-02 12,95760 Is"15500 (6,19740) 
CAMSRFX CORP COM 200 P 1-Sep-02 2N)~02 5,89745 7,06200 (1,76454) 
CAMDEN PPTY TR SMS BEN INT 1,268 P 25-Ju[42 25-Jul-02 4085126 404S478 IN 48 
CAMDEN PPTY TR SMS BEN INT 1234 P 25-Jul-02 25-Jul-02 39 .82374 39.02374 000 
CAMPBELL SOUP CO COM Soo P 34&~02 25-Mor-02 16,14839 17.51700 (1,36861) 
CAMPBELL SOUP CO COM 400 P 3-Jwi-02 ISAM-02 1104822 il 878 00 (On 78) 
CAMPBELL SOUP CO COM 300 P 3-Ja"2 O-Ju"2 8.12525 8,758 50 (63325) 
CAMPBELL SOUP CO COM 4600 P 25-Jul-02 25-JuW2 10534000 10634000 000 
CAMPBELL SOUP CO COM 15.9w P 254ul-02 25-JuW2 364,11000 366,40278 (2,29278) 
CAMPBELL SOUP CO COM 2 aOO P 3-Jon-02 3~JuW2 73,84109 81,74000 (790411) 
CAMPBELL SOUP CO COM 200 P 4-Jan-02 3,JLd-02 5 .27442 6.74930 (47488) 
CANON INC Y60 3000 P 23-Apr-02 30-Sep-02 99,14054 11892349 (19,78265) 
CANON INC Y50 3000 P 24-Apr-02 30-Sop-02 9914084 120 .07851 (20 .23767) 
CANON INC Y50 7,000 P 5-Apr-02 25-%P-02 229 .89100 207,&5A 84 (3795354) 
CAP GEMINI EURS 3000 p 4-owol 5-MW.02 21306085 20082085 12,24000 
CAP GEMINI EURO 9w P 4-Dec-01 21-Mor-02 87 .11611 60 .24826 6809 .85 
CAP GEMINI EURa 300 P "2~02 21-Mor-02 2237204 2340168 (111964) 
CAP GEMINI EURO 900 P 9,Jan-02 9-Apr-02 0057900 7047503 (9,89595) 
CAP GEMINI EURS 1,500 P I~F*"2 G-Apr-02 100,96513 10476226 (3,79713) 
CAP GEMINI EURD 1,800 P 9-Jan-02 4-Apr-02 126,50674 14095005 (14,36331) 
CAPITAL AUTOMOTIVE REIT COM SH 700 P 3DAug-02 I-SOP-02 1740200 17,34509 5691 
CAPITAL AUTOMOTIVE REIT COM SH 3,6W P 30ALig-02 I-Sop-02 89,498 OD 89.31384 16218 
CAPITAL AUTOMOTIVE REIT COM SH 17,200 P 3DAug-02 I-SOP-02 427,59200 426,721 ea 67032 
CAPITAL AUTOMOTIVE REIT COM SH 9DO P I-Sep-02 2GDOO-02 2179636 22 374 00 (57864) 
CAPITAL ONE FINL CORP 200 P 3-Jar~02 4-MW-02 10.95483 10,ST7 00 30783 
CAPITAL ONE FINL CORP 100 P 3-"n-02 12-MW-02 6 M 59 S33050 80209 
CAPITAL ONE FINL CORP Goo P 4-Od-01 2-Apr-02 5191044 39.16536 12.74508 
CAPITAL ONE FINI. CORP 800 P 4~Od-01 22-Mmy-02 49.26292 39J65 36 10.00756 
CAPITAL ONE FINL CORP Soo P 41od-ol 3-Jul-02 28.07915 24.47835 3,60080 
CAPITAL ONE FINL CORP 2500 P 2rWuH2 25-Jul-02 80.97500 W.976 00 000 
CAPITAL ONE FINL CORP 14,8W P 25-Jul-02 2S-JuW2 472,89400 474.04302 (1,14902) 
CAPITAL ONE FiNL CORP 900 P 4-Oct-01 30-Aug-02 32,10300 44,00103 (1195803) 
CAPITAL ONE FINL CORP 1,100 P S-Nov-01 3D.Aug-02 39,237 OD 49.62815 (10,39115) 
CAPITAL ONE FINL CORP I'm P le-JuW2 30-Aug-02 64 .20500 5743600 676800 
CAPITAL ONE FINI. CORP 1,2W P 7-ALU-02 MAK42 4280400 29,TJS 00 1305800 
CAPITAL ONE FINL CORP 1900 P 14-AUD-02 30-"-02 67 773 OD 51,63707 1013593 
CAPITAL ONE FINL CORP 637 P 15-Aug-02 30-Aug-02 22,72179 2041585 2,30594 
CAPITAL ONE FINL CORP WD P 15-Aug-02 3D.Aug-02 3,5W 39 3.20500 30439 
CAPITAL ONE FINL CORP 63 P 15-ALQ-02 30-Aug-02 226604 2.01915 24089 
CAPITAL ONE FINL CORP IOD P "n-02 15,"-02 3.17290 533850 (216500) 
CAPITAL ONE FINL CORP 200 P 34~02 23-Aug-02 7 .35577 10 077 OD (3,32123) 
CAPITAL ONE FINL CORP 100 p 3-.1~02 3-Sep-02 3,39589 5.33850 (1,94181) 
CAPITAL ONE FIM . CORP 100 P 34~02 ll-Sop-02 4 .10771 5,33850 (1,23079) 
CAPITAL ONE FINL CORP 100 P 346~02 19-Sep-02 3 .52489 533850 (1,81361) 
CAPITAL ONE FINI. CORP 100 P 3-JwI,02 7-00-02 292791 5,33850 (2,41059) 
CAPITAL ONE FINL CORP 100 P FF@1~02 10-W-02 274991 440570 (1 WS 79) 
CAPITAL ONE FINL CORP 100 P ~Feb-02 I-Nov~2 3,063 ~ 4,40570 (1,34230) 
CAPITOL FED FINL COM 1600 P 25-Jui-02 25-Jul-02 41,72600 41,72800 000 
CAPSTEAD WrG CORP 4,100 P 30,A*02 1-Sep-02 80,920 OD 87,00917 (17917) 
CAPSTEADMTGCORP 1'700 P I-Ss"2 ZM3*~02 41 272 71 36.04000 5,232 71 
CAPSTONE TURBINE CORP COM 30 P 30-Jul-01 17-Ju"2 4756 372 W (32502) 
CAPSTONE TURBINE CORP COM 2,570 P 22-Aug-01 17-Jun-02 4 .07509 14,14168 (1005579) 
CAPSTONE TURBINE CORP COM 8,380 P 22-Aug-01 18-Jun-02 15 .15393 4611179 (3095766) 
CAPSTONE TURBINE CORP COM 500 P 28-Jun-00 13-Jun-02 768 Ba $.ODD 00 (723132) 
CAPSTONE TURBINE CORP COM 900 P 16-NowW 13-Jun-02 1,38362 2700000 (25,61638) 
CAPSTONE TURBINE CORP COM 100 P 23-Jon-01 13-AM-02 15374 3,67500 (352126) 
CAPSTONE TURBINE CORP COM 60 P 2-Apr-01 13-jun-02 12299 2,23000 (2,10701) 
CAPSTONE TURBINE CORP COM 2 ODO P 9-Apr-01 13-Jun-02 3 .07471 52,00000 (48,92529) 
CAPSTONE TURBINE CORP COM 125 P 22-May-01 13-Jun-02 19217 4."S 75 (4,45858) 
CAPSTONE TURBINE CORP COM Soo P 21-Ju"l 13-Jun-02 92241 13.08380 (12,14139) 
CAPSTONE TURBINE CORP COM 244 P 10-Jul-01 MJun-02 37511 4,04795 (3,67285) 
CAPST0NF TURBINE CORP COM 750 P 104uwl 13-Awlm 1,15301 1268976 (11,53677) 
CAPSTONE TURBINE CORP COM I P ll-Juwl 13-Jun-02 154 1727 (1573) 
CAPSTONE TURBINE CORP COM 130 P 11'Jul-ol 14-Jun-02 18783 2.24450 (205077) 
CAPSTONE TURBINE CORP COM 5.650 P 2GJuWl 14-Ju"2 8.16344 81,25406 (73,12142) 
CAPSTONE TURBINE CORP COM 620 P 30,Jul-01 14-.krrD2 M5 $1 7,70040 IS 8D4 59) 
CARAUSTARINDSINC 100 P 2,Jul-96 18-Jun-02 118745 2,90443 (171697) 
CARAUSTARINDSINC 100 P 2-Jul-98 ta-.1~02 1 ia788 2.00443 (171657) 
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CARAUSTARINDSINC 100 P 2-Jul-W 19-Jun-02 1,06399 2.90-443 (1,84044) 
CARAUSTAR INDS INC 125 P 22-MeW 30-Aug-02 126464 1 297 w (4286) 
CARAUSTARINDSINC 6 775 P 3-May-M 30-ALWM 88,00133 80.02030 (12,02497) 
CARAUSTARINDSINC 1,100 P 23-Mor-00 29-ALID-02 1103740 15,53750 (4,50010) 
CARAUSTAR INDS INC 1,20D P S-APr-W 29-ALW02 1204000 17,22228 (516148) 
CARAUSTARINDSINC Boo P 7-Apr-00 29-Aug-02 a .027 20 1 I .Sm 00 (3,52.280) 
CARAUSTARINDSINC 40D P 10-Apr-00 MAUO-02 4,01360 5,75000 (173840) 
CARAUSTARINDSINC 500 P 17-Apr-00 29-Aug-02 5,01700 SON 75 (179175) 
CARAUSTARINDSINC 300 P 18-Apr-00 2"ug-02 301020 414610 (1,13490) 
CARAUSTARINOSINC 100 P 19-Apr-00 2"ug-02 100340 1~381160 (30510) 
CARAUSTARINDSINC 300 P 19-Apr-00 29~2 3,01020 4,23006 (1 22a 86) 
CARAUSTARINDSINC 200 P 25-Apr-W 29-Aug-02 2,0DO.80 279576 (78596) 
CARAUSTARINDSINC 300 P 8-M".W 29-A)jg-02 3 .01020 4,558 76 0 01155) CARAUSTARINDSINC 100 P 9-May-00 29-AU"2 100340 1,58125 (577 9S) 
CARAUSTARINDSINC 400 P 7-J~W 29-Aug-02 4.01300 8.57572 (256212) 
CARAUSTARINDSINC 200 P 12-A~O) 29-Au"2 2 008 W 3.300 DO (1 "3 20) 
CARALISTARINDSINC 100 P 14-A~00 204LS-02 1,00340 1,64550 (64210) 
CARAUSTARINDSfNC 100 P 19,J~W 29-Aug-02 I .= 40 1,70525 (70285) 
CARAUSTARINDSINC 200 P 20-Jun-00 29-Aug-02 200580 3.5" 26 (153745) 
CARAUSTARINDSINC 200 P 2W~W 29-Aug-02 2.0DS 30 3.50000 (1,49320) 
CARAUSTARINDSINC 2W P 2Wun-00 29AW-02 2,00680 353950 (1,53270) 
CARAUSTARINDSINC 1,DD0 P 23-Jm"l 29-Atig-02 10,03400 12,215000 (2,21000) 
CARAUSTARINDSINC 400 P 22-May-01 29-Aug-02 4,013 W 4,15200 (13840) 
CARAUSTARINDSINC 500 P 2-A6.95 2"aiI ;-02 S17794 1452215 (9,34421) 
CARAUSTARINDSINC 1,800 P 5-jul-98 28-Aug-02 18,64060 53,1000D (34,45940) 
CkRAUSTARINDSINC 100 P 20-Jul-96 21I-Au"2 I WS 69 2 M75 (I 9w is) 
CARAUSTARINDSINC 300 P 20-Jul-98 28-Aug-02 3,10877 918036 (0,07359) 
CARAUSTAR INDS INC Soo P 21-ALig-90 28-Aug-02 5,17794 12,01675 (6,8" 81) 
CARAUSTARINDSINC 600 P 22-Oct-95 28-Aug-02 5.21353 14,03100 (7,81747) 
CARAUSTAR INDS INC 200 P 16-N~95 28~Aug-02 2.071 18 526200 (319082) 
CARAUSTARINDSINC 100 P 4-D~98 28-Aug-M 1,03559 2,78325 (1 .74768) 
CARAUSTARINDSINC 1 100 P 9-0~98 28-AUD-02 11,39148 30,30984 (18,91836) 
CARAUSTARINDSINC 100 P 24-13e~90 2a-Aug-02 1,03559 2 642 62 (100703) 
CARAUSTARINDSINC 600 P 29.Dec-Sa 28-Aug-02 6,21363 1849448 (102SOSS) 
CARAUSTARINDSINC 300 P 2-1,1~99 28-Au" 3,10677 7,13739 (4,03062) 
CARAUSTAR INDS INC 300 P ll-N~99 28-Aug-02 310877 723750 (4,13073) 
CARAUSTARINDSWC 100 P 15-Nov-N 28-Aug-02 1 .03559 2,40D 00 (1,36441) 
CARAUSTARINDSINC 100 P 16-Nm-99 2&Aug-02 1,03559 2,456 W (1,42107) 
CARAUSTARINDSINC 200 P i944m-N 25-Aug-02 2,071 `15 4 900 OD (2 Ba 82) 
CARAUSTARINDSINC 300 P 7-Doo4Q 28-Aug,02 3,10077 7,23750 (413073) 
CARALISTARINDSINC wo P 23-Mar-00 28-ALV-02 0,32030 12,71250 (3,30220) 
CARDINAL HEALTH INC COM 100 P 34~02 28-JW,02 672539 6,359 SD 33589 
CARDINAL HEALTH INC COM 100 P 3-Jm~02 20-Mor-02 6,90239 6,35950 51289 
CARDINAL HEALTH INC COM IOD P 3.JW,02 24-Apr-02 8,90453 6.38950 ws 03 
CARDINAL HEALTH INC COM 5200 P 25-jul-W 25-.lu~02 209 .46400 269,46400 000 
CARDINAL HEALTH INC COM 10900 P 2-Wul-02 25,JUI-02 5S4,83800 564,a3a oo 003 
CARDINAL HEALTH INC COM 21,0DO P 25.JL4-02 25-Jul-02 108822000 1,079,006 10 915390 
CARDINAL HEALTH INC COM 200 P 3,Ja"2 30-Jul-02 11,61831 12 T79 00 (1,18289) 
CARDINAL HEALTH INC COM 100 P 34mr,02 15-Aug-02 6,26747 6.38950 (12203) 
CARDINAL HEALTH INC COM 100 P 3-Ar~02 7-Aug-02 561883 6,30950 (T70 67) 
CARDINAL HEALTH INC COM 100 P 34~02 3-UP-02 621343 6.38950 (17607) 
CAREER ED CORP COM 1.220 P 25-JtA-C2 25,kA-D2 50 752 W 5D.413 33 33887 
CAREER ED CORP COM 1960 P 25-Jul-02 25-Jul-02 82.38800 a2,365 00 000 
CAREER ED CORP COM 300 P O-JU601 30-Aug-02 13,53500 870000 4.6215 08 
CAREER ED CORP COM I'sw P S-Jul-ol 30-Aug-02 67,83126 43 SW 00 24.33126 
CAREER ED CORP COM 1 .200 P 9-JU41 30-Aug-02 5426501 35,41800 15.64701 
CAREER ED CORP CON Soo P 10-Jul-01 30-Aug-02 27.13250 1848743 8 W5 07 
CAREER ED CORP CON ow P 21-Sep-01 3GALQ-02 2713260 13,17000 13AGZ50 
CAREER ED CORP CON I'aw P 23-JLA-02 30-Aug-02 8139751 67,97052 13,42699 
CAREER ED CORP COM Boo P 2~.Iul-02 30-Aug-02 2713250 2286000 4 272 5D 
CAREER ED CORP COM 100 P 3-Ju[4)2 10-DW,02 3,8W 58 4,11890 (15002) 
CAREMARK RX INC COM 3,900 P 13-Fe"I 3.JB"2 57,1108 28 58,05189 (14361) 
CAREMARK RX INC COM 8300 P 5-Jun-01 340~02 123,24060 139,90231 (18,Wl 62) 
CAREMARK RX INC COM I'aw P 21-Sep-01 3-J&02 26,r26 90 26.17632 56058 
CAREMARK RX INC COM 15700 P 25-Jul-02 25,JUI-02 23236000 23570410 (334410) 
CAREMARK RX INC COM 300 P 4-Mm-02 3O.JuW2 487095 525460 (58365) 
CAREMARK RX INC COM 2w P a-Apr-02 23-AUUM 3,175 9D 3,Wg 00 (73310) 
CARLISLE COS INC COM 6700 P 30-Au" 1-Sep-02 300,16000 298,75300 1,40700 
CARLISLE COS 114C COM 400 P 146PID2 ill-Nav-02 1551313 17,92000 (240687) 
CARLTON COMMUNICATIONS ORD SP 15 80D P 11-Mmr-02 16-Aug-02 31,47383 S4.SW 82 (23.37099) 
CARLTON COMMUNICATIONS ORD SP 400 P 12-MW.02 i"uQ-02 79651 1 .368 31 (571 50) 
CARLTON COMMUNICATIONS ORD SP 8400 P 13-MW-02 15-ALWO2 16,73292 25,78676 (12,03384) 
CARLTON COMMUNICATIONS ORD SP 5800 P 14-MW-02 16-Aug-02 11,5068 20,11881 (8,56513) 
CARLTON COMMUNICATIONS ORD 5P 13200 P 15.MW-02 18-Aug-02 2km 50 46 491 79 (20,19720) 
CARLTON COMMUNICATIONS ORD SP 3,9DO P 18-Mar-02 16-Atig-02 7,76886 13,95233 (6,18347) 
CARLTON COMMUNICATIONS ORD 5P 13200 P I&MW-02 16-Au" 26,2M.59 47,1169 15 (21,87450) 
CARLTON COMMUNICATIONS ORD SP 13,200 P 196MW-02 IS-Aug-02 26.29459 50.03882 (23,74423) 
CARLTON COMMUNICATIONS ORD SP 35,5W P 27-MN-02 16-Aug-02 70.71651 138,80882 (68,09231) 
CARNIVAL CORP COM 6,600 P 25,Ju602 25-JuW2 165,aS3 00 18599000 (13700) 
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CARPENTER TECHNOLOGY CORP COM 4,400 P 30.AugD2 I-SOP-02 91 we 00 9208012 (30412) 
CARPENTER TECHNOLOGY CORP COM 1,100 P I~S&P-02 13,%P-02 21,29491 22,92400 (I .d29 09) 
CARPENTER TECHNOLOGY CORP COM 1 300 P I-SOP-02 18-Nov-02 15,54623 27,09200 (1 i,54S 77) 
CARRAMERICA RLTY CORP COM 1,425 P 134)~01 19-Jul-02 36,34039 40.42725 (4 .006 as) 
CARRAMERICA RLTY CORP COM 860 P 13-DwOl 31-Jul-02 17,63202 1 O'"o so (8W 48) 
CARRAMERICA RLTY CORP COM 3,700 P 25-JuW2 25-Jul-02 91 .31800 90,65185 06415 
CARRAMERICA RLTY CORP COM 1800 P 15-NW~01 3OAu"2 45,97382 5223672 (3,25290) 
CARRAMERICA RLTY CORP COM 4,30D P 8-JuI-D2 30-Aug-02 11696303 125.&M 91 (a e4o so) 
CARRAMERICA RLTY CORP COM 1700 P 15-No"l 30-Aug-02 46,41000 4933468 (2,92468) 
CARRAMERICA RLTY CORP COM 425 P 13-DwOl 2-Aug-02 10,93267 12,05725 (1,124 So) 
CARRAMERICA RLTY CORP COM 400 P i3-D~oi i-Aug-02 10771911 11 .34000 (57009) 
CARREKER CORP 14000 P 20-Aug-02 I-SepO2 128,24000 131,8N W (3,595 60) 
CARREKER CORP 17,500 P 27-Aug-02 I-Sep-02 180 3W OD 189,011550 (8.79550) 
CARREKER CORP 17,500 P 2a-Aug-02 I-Sap-02 160 300 OD 18147950 (117950) 
CARREKER CORP 14000 P 29,kio-02 I-SOP-02 128,24000 127,08220 115780 
CARREKER CORP 7 ODD P 30-Aug-02 1-SOP-02 64,120 OD 64,T72 40 (65240) 
CARREKER CORP 20000 P 1-Sep-02 21-Oct-02 II0,SW54 183,20000 (7286936) 
CARREKER CORP 16wo P I~Sop-02 18-Oct-02 9390190 IS4.SD4W (60.90201) 
CARREKER CORP 1 am P I-Sep-02 22-Oct-02 985020 16,48a 00 (663780) 
CARREKER CORP 31300 P I-Sep-02 23-Oet-02 17516026 29670800 0 1 1,M 74) 
CASEYS GEN STORES INC 8600 P 30,ALWO2 1-Sep-02 104,232 DO 10590298 (1,87096) 
CASTORAMA DUBOIS wo P 22-ALWOI 22-Fet~Q 29,176 T3 33,513 50 (4,334 TT) 
CASTORAMA DUBOIS Goo P 22-Aug-01 25-Feb-M 29,2-n 71 33,51350 (423579) 
CASTORAMA DUBOIS 100 P Z3.ALV-01 2-~Fft-02 4,87962 5,50213 (62251) 
CASTORAMA DUBOIS 200 P 24-Aug-M 26-Feb-02 9,70905 1125954 (1 .55050) 
CASTORAMA DUBOIS wo P 23-Aug-01 26-Feb-02 29,12718 33,01277 (388559) 
CASTORAMA DUBOIS 300 P 24-AL9.01 27-Fek~02 1470959 16.84946 (217987) 
CASTORAMA DUBOIS 200 P 27-Aug-01 27-Feb-02 9,WS 39 11,28329 (1,47690) 
CASTORAMA DUBOIS SOO P 28-Aug-01 27-Fab-02 " 120 76 50.37547 (6,24671) 
CASTORAMA DUBOIS 600 P 2S-ALq-W 28-Feb-W 29,24406 33,55364 (4,33878) 
CASTORAMA DUBOIS 900 P 29-Aug-01 23-Feb-02 43,86728 6033407 (6,46079) 
CASTORAMA DUBOIS 800 P 5-sep.01 6-Apr-02 31,19158 33,30542 (2,11304) 
CASTORAMA DUBOIS 1030 P 5-sep-01 a-Apr-02 &I'm 59 56,50? 04 (3 .873451 
CASTORAMA DUBOIS 200 P 31~1 4-Apr-02 10,47292 11,20118 (72826) 
CASTORAMA DUBOIS 300 P 4-Sap-01 S-Apr-02 1559579 1651383 (91804) 
CASTORAMA DUBOIS 400 P 3-Sep.01 4-Apr-02 20,04585 22 231 R2 (128597) 
CASTORAMA DUBOIS 70D P 4-SeW 4-Apr-02 36,65524 3053226 (1,87702) 
CASTORAMA DUBOIS 700 P 31~1 3-Apr-02 37,31571 30,2D4 13 (188842) 
CASTORAMA DUBOIS 200 P 29-ALV-01 3-AW-02 10,68163 1118535 (52372) 
CASTORAMA DUBOIS Soo P 30-Aug-31 3-Apr-02 3198489 33,84297 (I'ma 08) 
CATALINA MKTG CORP COM 2 WO P 25-Jul-02 25-Jul-02 so 405 00 70,10978 (170378) 
CATALINA MKTG CORP COM 100 P 34W~02 10-0~02 189694 3,45450 (165756) 
CATALINA MKTG CORP COM 100 P 10-Mmy-02 IG-D~02 1,89694 3.34450 (1,44756) 
CATALINA MKTG CORP COM 100 P 7-Oct-02 10-DOC-02 1,89694 1,82867 8827 
CATELLUS DEV CORP COM 5 SOD P 25-Jul-02 25-Ad-02 10440000 1042M 50 10150 
CATELLUS DEV CORP COM 100 P -~Ja~02 10-13*~W I ON 94 182750 5944 
CATELLUS DEV CORP COM 100 P 34ul-02 104)ft42 1,aw 94 1 .9911 50 (11 Ise) 
CATERPILLAR INC 4100 P 25-A"2 25-JW-02 17543900 17543900 000 
CATERPILLAR INC 16100 P 25-Jul-02 25-Jul-02 Sao gig oO 886,19005 272895 
CATERPILLAR INC 8 20D P 25-A"2 25-Ag-02 350,87600 350,875 DO 000 
CATHAY BANCORP INC COM 1,700 P 3~2 I-Sep-02 7278000 7434406 (1,58405) 
CBRL GROUP INC COM 3,7D) P 25-JuW2 25,Jul-02 104,30300 104,35295 (49 W 
CORL GROUP INC COM Iw P 30,jd.02 20-Nov-02 241792 2,95900 (64108) 
CBRL GROUP INC COM 100 P 23-Aug-02 2-D~02 2,75401 2 .7DO 00 4001 
CDI CORP COM 5,700 P 30-Aug-02 I-Sep-02 IS5,04000 163,70050 1,33950 
COW COMPUTER CTRS INC COM 4200 P 25-Jul-02 25-Jul-02 201,05400 201,10776 (5376) 
CDWCOMPUTER CTRS INC COM 3DO P 3,Jla~02 12-Jul-02 14,46157 15.98550 (152393) 
CDW COMPUTER CTRS INC COM 300 P 3,Ja~02 I-NOW-02 1621801 is 985 50 23051 
CEC ENTMT INC COM 1 ow P 25-Jul-02 25-JuW2 74,30400 74,40192 (18792) 
CEC ENTMT INC COM 1,000 P 27-AA-01 I-SOP-02 38 SM 00 34 Soo 40 1,530 00 
CEC ENTMT INC COM 1w P 27.JuWI I-SOP-02 3,852 OD 351450 13750 
CEC ENTMT INC COM 100 P 30-Jul-01 I-Stp-02 3,65200 3,49400 15800 
CEC ENTMT INC COM 417 P 30-JUWI I-SOP-02 1S22884 1452695 70189 
CEC ENTMT INC COM 500 P 31-Jul-01 1-Sep-02 1826000 1780405 45695 
CEC ENTMT INC COM 633 P I-AUg-01 I-Sep-02 2311715 22,73540 38176 
CEC ENTWT INC COM 125 P 30-Od-0I I-Sep-02 456500 4,75023 (111523) 
CEC ENTMT INC COM SOD P 30-Aug-D2 i-Sep4)2 21912 DD 21.84300 8900 
CEC ENTNIT INC COM 21125 P 30-Aug-02 I~Sap-02 771,455 00 766,95369 4,53131 
CEC ENTMr INC COM 100 P 34ul-02 "O~02 2.79841 3,890 00 (108150) 
CFLGENE CORP 300 P 3-Jer,02 24-J~02 4,682 as 9,07050 (4,3a7 65) 
CELGENE CORP 5300 P 25-Jul-02 25-Jul-02 7a,l 76 oO 78,77973 (60473) 
CELGENE CORP 300 P 3-.la~02 30-Jul-02 5,18684 907050 (300368) 
CELGENE CORP Soo P 3-.@~02 22 .JA-02 7,01978 15,11750 (8,09772) 
CELGENE CORP IOD P 3-J~02 23-Aug-02 2,D52 94 3,02350 (96056) 
CELGENE CORP 200 P 22-Feb-02 23-Aug-02 4,12587 5,20100 (1,07513) 
CELGENE CORP 200 P 12-Mor-02 II-Sep-02 3,SW 09 4,00900 (1 .00011) 
CELGENE CORP 200 P 12-Mw.02 27-Sep-02 3 .43689 4,60900 (1,17211) 
CELL GENESYS INC COM 7 40D P 30-Aug-02 i-SOPID2 as 515 DD N'Sis 00 000 
CELL GENESYS INC COM 6 ODD P 30-ALg-02 I-Sep-02 89,42000 71,67000 (2,25000) 
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CELL GENESYS INC COM 2800 p I-Sep,02 4-Od-02 33 7D5 33 3239600 1,30938 
CELL GENESYS INC COM 4900 P I-Sep-02 IS-No~02 56,87258 5669300 17958 
CELL GENESYS INC COM IGM P I-Sep-D2 204)~02 IS 8M 47 18,51200 32647 
CELL THERAPEUTICS INC CDT COM 2,400 P 26,J&W 17-Apr-02 41 14460 7430544 (33,160 a4) 
CELL THERAPEUTICS INC CDT COM 900 P 26-Ju0t) 17-Apr-02 1542922 28,14471 (1271S49) 
CELL THERAPEUTICS INC CDT COM 80D p 26,kd-00 ISApr-02 13 167 SD 24,76848 (11 ow 88) 
CELL THERAPEUTICS INC CDT COM 1,300 p 26,hdM 19-AFr-02 21,39735 4175925 (20 361 9D) 
CELL THERAPEUTICS INC CDT COM 6DO P 26-Jul-00 19-Apr-02 986970 1857636 (0,70566) 
CELL THERAPEUTICS INC CDT COM 2 IDO P 26-Jul-W IS-Apr-02 35 424 D4 6501726 (29,W3 22) 
CELL THERAPEUTICS INC CDT COM 700 P 21-Sep-01 22-Apr-02 1047168 16,89350 (542182) 
CELL THERAPEUTICS INC CDT CCU 200 P 26-lut-M 22-A ;W-02 2 M 91 642450 (343259) 
CENDANT CORP COM 1200 P 7-Feb,01 2~Jan-02 22,T71 34 1596000 681134 
CENDANT CORP COM aoo P 29-Jan-01 23-Jan-02 15,26457 1034000 492457 
CENDANT CORP COM 300 P 7-Feb-01 23-Jan-02 572421 3 990 OD 173421 
CENDANT CORP COM 200 p 22-Sep-00 23-Jan-02 381614 218100 1,63514 
CENDANT CORP COM 20W P 7-Fet~01 19-Mw-02 39,49861 26,60000 1289361 
CENDANT CORP COM 1,600 P 7-Feb-01 I-Mor-02 2878101 21,280 OD 7,60101 
CENDANT CORP COM 300 P 3-Jan-02 20-Mar-02 595842 572850 22992 
CENDANT CORP COM 300 P 3-Ja~02 12-Mor-02 S,47941 572550 (24909) 
CENDANT CORP COM 300 P 34~02 10-MW.02 547534 572850 (25316) 
CENDANT CORP COM 12,5W P 25-JuW2 25,k"2 15775000 15775000 000 
CENDANT CORP COM 55200 P 25-JU142 25-Jt4-02 8W,624 00 692,81520 380880 
CENDANT CORP COM 29100 P 25-Jul-D2 25-Jul-02 367 242 W 367,24200 000 
CENDANT CORP COM 1,700 p 3-Jan-02 3,Jul-02 24,92124 32,46150 (7 .54026) 
CENDANT CORP COM 7DO P 5-Feb-02 3-Jul-02 1026189 1107498 (81329) 
CENDANT CORP COM 1 700 P looct-ol 30-Aug-02 24,40565 2091000 3,49565 
CENDANT CORP COM 2,100 P 10~Oct-01 30-AUUM 3014816 2732100 282716 
CENDANT CORP COM 3 4DO P 29,1~02 30-Aug-02 4881131 57,04962 IS 23a 31) 
CENDANT CORP COM 2,000 P 30-JH~02 30-Aug-02 28,71253 3097820 (2,26367) 
CENDANT CORP COM 3700 P 28-J~02 30~Aug-02 5311819 5883592 (571773) 
CENDANT CORP COM 2100 P 7-Feb-01 30-Aug-02 30,05100 2793000 2,12100 
CENDANT CORP COM 2,600 P 10-AU"I 30-Aug-02 37,20600 49,46188 (12,25588) 
CENDANT CORP COM 2,0D0 P 10~Oct-01 30-Aug-02 2862000 2460000 402000 
CENTENE CORP DEL 2200 P 29-Aug-02 I-Sep-02 58,52000 5957270 (1,05270) 
CENTENE CORP DEL 8800 P 29-Aug-02 I-Sep-02 23408000 23029080 (4,210 SD) 
CENTENE CORP DEL 2,200 P 30-ALV-02 I-Sep-02 58,52000 6095408 (243408) 
CENTENE CORP DEL 11000 P 3DAug.-02 I-SePID2 292,600 OD 29793830 (533830) 
CENTENE CORP DEL loo P I-Sep.02 4-OCO-02 2 72a I 1 266000 6811 
CENTENE CORP DEL 1500 P I-SOP-02 20-DOC-02 47,87420 3990000 7,97420 
CENTERPOINT PPTYS TR COM 25 P ll-J~99 31-Jul-02 144500 9D9 95 W05 
CENTERPOINT PPTYS TR COM 175 P ll-ju~99 24-JUW2 8805-21 636967 243554 
CENTERPOINT PPTYS TR COM Soo P 25-JIW2 25-JuI42 42,12800 42,12800 000 
CENTERP04NT PPTYS TR COM aw P 25-Jul-02 25-A"2 4212800 4150400 62400 
CENTERPOINT PPTYS TR COM I DDO P ll-Ju~99 3(~Atg-02 5662309 36,39810 2022499 
CENTERPOINT PPTYS TR COM 2w p 27-Jul-99 30-Aug-02 1024 62 713100 419362 
CENTERPOINT PPTYS TR COM 400 p 28-JuI-99 30-Aug-02 22,84924 1434012 8301 12 
CENTERPOINT PPTYS TR COM 200 P 29-Jul-99 30-Aug-02 1132462 7,191 68 4,13294 
CENTERPOINT PPTYS TR COM 400 P 30-J&99 30-Aug-02 22,64924 1436560 8,29364 
CENTERPOINT PPTYS TR COM 200 P 2-Aug-99 30-Aug-02 1132462 7 152 W 417262 
CENTERPOINT PPTYS TR COM 200 P 2-Aug-99 30-Aug-02 1 1 324 62 7,13298 419174 
CENTERPOINT PPTYS TR COM loo P 23~Sep-99 30-Aug-02 566231 3 IT750 2,48481 
CENTERPOINT PPTYS TR COM loo P 2-Nov-99 30-Au"2 566231 3,421 .25 224106 
CENTERPOINT PPTYS TR COM 10D P ll-N~99 30-Aug-02 5,66231 347600 219631 
CENTERPOINT PPTYS TR COM 100 P II-Nm-99 30-Aug-D2 5,662 31 3,45875 220356 
CENTERPOINT PPTYS TR COM loo p 19-N~99 30-Aug-02 568231 344625 2,21606 
CENTERPOINT PPTYS TR COM 700 P 6-D~99 3D-Aug-02 39 ON 17 2403825 1559992 
CENTERPOINT PPTYS TR COM 200 P 7-D~99 30-Aug-02 11,32462 684250 4,48212 
CENTERPOINT PPTYS TR COM I'loo P 23-MU-00 30-Aug-02 6226540 39,50958 22 T75 82 
CENTERPOINT PPTYS TR COM 110 P 2-Apr-01 30-Aug-02 822854 5,15515 1073 39 
CENTERPOINT PPTYS TR COM 125 p 22-May-01 30-Aug-02 707789 585313 122475 
CENTERPOINT PPTYS TR COM 175 P 3GJuWl 30-Aug-02 9 9D9 04 8,27313 1,63591 
CENTEX CONSTR PRODS INC 3050 P 4-Sep-01 30-AUg-02 11409820 9777385 1632443 
CENTEX CONSTR PRODS INC 400 P 29-Jul-02 30-Aug-02 14,96371 1471000 25371 
CENTEX CORP COM 700 P 25-JL"2 254uW2 a2,855 00 3265500 000 
CENTEX CORP COM 4300 P 2S-JuW2 25-Jul-02 200,59500 205 714 5B (5,11958) 
CENTEX CORP COM 3,0D0 P 22-Feb-02 30-Aug-02 15147233 182,000 W (1052767) 
CENTEX CORP COM 1,800 P 22-Feb-02 30-Au"2 9221626 97,20D 00 (4,98374) 
CENTRAL GARDEN & PET CO COM 4 WO p 3DAug-02 I-Sep-02 66 24a 00 6546400 79400 
CENTRICA ORD 5 5/9P 37,0D0 P ISSep-00 16-Se"2 98,29076 113,59348 (1530272) 
CENTURYTEL INC COM 1600 P 25-Jul-02 25-JUW2 38,08000 38,DBO 00 000 
CENTURYTEL INC COM 10 ODO P 25-Jul-02 25,A"2 238 OW 00 237 790 OD 21000 
CENTURYTEL INC COM 7600 P 18-Jan-02 30-ALM-02 2D5,W 88 23123076 (2566985) 
CENTURYTEL INC COM 5300 P 18-J~02 30-Aug-02 14433373 16125303 (16,91930) 
CENTURYTEL INC COM 2 SOD P 18,Jar,02 30-Aug-02 70,33000 79105-26 (8,77626) 
CEPHALON INC COM 2,900 P 204,10~gi 25-Feb-02 JT3,942 57 166,903 111 (14 9rO 53) 
CEPHALON INC COM 400 P 21-Now-01 21-MB"2 21,6W 23 2549544 (383921) 
CEPHALON INC COM 3 40D p 20-~l 21-May-02 184 OT7 93 22147260 (37,39467) 
CEPHALON INC COM 3,300 P 25-JuW2 25-JL"2 139 425 OD 141,81496 (2,30986) 
CEPHALON INC COM 200 p 3-Jan-02 2.2-Jul-02 8,16975 14,52100 (665125) 
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CEPHALON INC COM 2,600 P 21-No"I 2-Aug-02 11503171 16572036 (5068865) 
CEPRALON INC COM 2 6W P 27-No"I 2-Aug-02 115,03171 187,39760 (7236589) 
CEPKALON INC COM 2,800 p 4-Feb-02 2-Auo2 123.88031 15339772 (29,51741) 
CEPRALON INC COM 700 P I-Aug-02 2-Au2-02 3097008 3202367 (1,05359) 
CEPKALON INC COM 100 P -~JM~M 23-Aug-02 48189S 741050 (259165) 
CEPRALON INC COM 100 P 5-Fab-02 19-Sep.02 4,19987 579050 (1,59063) 
CePHALON INC COM 100 P S~Feb-02 7-OU-02 394858 579050 (184162) 
CERIDLAN CORP NEW COM 17,400 P 25-Jul-02 25-Jut-02 230 SM 00 242,27064 (11,72064) 
CERIDIAN CORP NEW COM 300 P 3-Jul-02 2-Dec-02 450787 519960 (69173) 
CERNER CORP 500 P 21-Se"I I B-Jar,02 2440458 1987255 473203 
CERNER CORP 5,300 P 25SOP-01 18-Jan-02 258 6aB 58 241,71392 1697466 
CERNER CORP 2,500 P 25-Sep-01 22-Jw~02 12219891 11401800 818291 
CERNER CORP 90D P 20-Se"I 3-Jan-02 " 781 aS 3738375 739813 
CERNER CORP 25W P 20-Sep-M 4,Jan-02 12320090 103,84375 19,35715 
CERNER CORP 1,600 P 21-SOP-01 S-Jan-02 76 548 61 62,95216 1359845 
CERNER CORP loo P 20-Sep-01 7-Jarr4D2 4,81549 4,15375 661 74 
CERNER CORP 2400 P 21-SOP-01 7-JarD2 11557170 9442824 21,14346 
CERNER CORP 4,500 P 25-Jul-02 25-J"2 19409500 183 218 116 87615 
CERNER CORP 6,700 P 30-Aug-02 I-SepD2 25031200 250,31200 000 
CERNER CORP 4200 P 30-Aug-02 I-Sep-02 ISS91200 157 295 Ba (38388) 
CERNER CORP boo P 30-Aug-02 I-Se"2 2988800 30,05000 (162 DD) 
CERNER CORP 18,100 P 30-AUg-02 I-Sep-02 676,21600 68081159 (459559) 
CERNER CORP 100 P 14-Jur,02 ISSe"2 3841 88 483330 (99142) 
CERNER CORP 100 p 3-41~02 16-OCt-02 314790 4 155 9D (1,008 DD) 
CERTEGY INC COM 300 P 3.J*"2 29-May-02 12 &50 10 10,55150 2,011860 
CERTEGY INC COM 4 4DO P 25-Jul-02 25-Jul~02 137,412 OD 137.41200 0 0) 
CERTEGY INC COM Soo p 3.Ja"2 16-Od-02 10,99931 1760250 Is &)3 19) 
CERTEGY INC COM 300 P 3-Jan-02 2G-Nw02 665571 1058150 (3 1172 79) 
CERTEGY INC COM 400 P 3-Jan-02 2-DWA2 9,95570 14,05200 (412630) 
CERTEGY INC COM 300 p 3,J"2 10-D~02 7.52077 10.561 so (30,4073) 
CERUS CORP COM I,6D0 p ll-D~01 8-Apr-02 8640283 5008576 637707 
CERUS CORP COM 30D P I I-Dec-01 5-Aug-M 6,20981 15,01608 (8,80627) 
CERUS CORP COM 200 p 12-Dec-01 SAug-02 413987 9 75t 12 (561125) 
CERUS CORP COM 2300 p 12-D@~01 G-Aug-02 4811915 11213780 (s4 ola 73) 
CERUS CORP COM 500 p 13-0~01 6-Aug-02 10,46068 23,82700 (13 3a6 32) 
CERUS CORP COM 100 P 13-D~01 T-Aug-02 2,03860 476540 (2,72680) 
CERUS CORP COM 200 P 13-Dec-01 7-Aug-02 407720 931100 (5,23380) 
CERUS CORP COM 100 P 18-0~01 7-AugM 203860 4,96804 (2,92944) 
CERUS CORP COM 30D P 19-Dec-01 T-Aug-02 8,11579 1467000 (8,5541 21) 
CERUS CORP COM 300 P 20-D~01 7-AugM 611579 1440642 (8,29063) 
CERUS CORP COM IOD P 20-13~01 8-Aug-02 2,01194 4,80214 (2,79020) 
CERUS CORP COM 300 P 21-De"I & Au"2 6,03581 14 535 OD IS 499 19) 
CF LARGE CAP STOCK INDEX FD 387.701 P 25-JuW2 31-ALV.02 99 999,999 99 8739982717 12,6D0,172 112 
CF LARGE CAP STOCK INDEX FD 81412 P 25,jul-02 9-Sep-02 19 999.999 89 18 637 .a76 02 136212387 
CF LARGE CAP STOCK INDEX FO 45,662 P 25-Jul-02 B-Oct-02 10,00000DO3 10,453,199 87 (453 199 a4) 
CF LARGE CAP STOCK INDEX FD 320,875 P 2.5-Jul-02 3D-NM-Q2 80.ODD 000 15 73,824 939 38 6176,06077 
CF LARGE CAP STOCK INDEX FD 389 p 2S.Jul-02 14-Nov-02 9302091 89,14637 4,77454 
CF LARGE CAP STOCK INDEX FO 62,927 P 25-Jul-02 S-Nov-02 1490607933 1440733598 49874335 
CF LARGE CAP STOCK INDEX FD 587934 P 25-Jul-02 18-Dec-02 W,0D0,0D0 20 132 743 660 13 7256,34007 
CF LARGE CAP STOCK INDEX FO 63,384 P 25-JuW2 26-D&C-02 15,OW OW 23 14,273 604 78 726,39545 
CF LARGE CAP STOCK INDEX FD 3g .961 P 25-Jul-02 10-Dec-02 10 000,000 12 9,189,5W 39 810 .44173 
CF LARGE CAP STOCK INDEX FO-CAP GAIN DIST 0 P Vanws V~ 000 -2,214,647 38 2,21464738 
CF STOCK INDEX FUND 21,576 P "ov-00 21-Feb-02 9,954,815 26 13 313,31 1 41 (3 358 495 15) 
CF STOCK INDEX FUND 13,092 P 3-NOV-00 18-Jul-02 4999,98998 7,93622700 (2 936 237 10) 
CF STOCK INDEX FUND 604 P 3-Now-00 30-Jul-02 21091606 36084608 (14993002) 
CF STOCK INDEX FUND 249112 P 3wNov-00 25-Jul-02 87,018 018 86 148,874,920 19 (61 8M 9DI 33) 
CF STOCK INDEX FUND 74 p 20-NOW-00 25-JuW2 2584914 4275691 (16,907 TT) 
CF STOCK INDEX FUND 487 P 5-Dec-00 25-JuW2 17011528 268,09346 (95,97818) 
CF STOCK INDEX FUND 331 p 20-De~W 25-JuW2 115,62250 18052969 (6490719) 
CF STOCK INDEX FUND 310 P 5-jw~ol 25-Jul-02 10828694 170,19364 (61,91)6 70) 
CF STOCK INDEX FUND 278 P 5-Feb-01 2&J"2 9710893 157,88141 (60,772 48) 
CF STOCK INDEX FUND 484 P 7.Mw-01 25-JL&02 16906735 24963579 (80 571 ") 
CF STOCK INDEX FUND 254 P 20-Mw-01 25-JuW2 Ba 725 43 123,96662 (35241 19) 
CF STOCK INDEX FUND 126 P 18-Apr-01 25-Jut-02 4401340 62 D45 32 (1803192) 
CF STOCK INDEX FUND 219 p 20-Jun-01 25-Jul-02 76,49948 11063787 (3413839) 
CF STOCK INDEX FUND ISO P S-Jul-ol 2&JuW2 68,46529 9951333 (31,34a 04) 
CF STOCK INDEX FUND 319 P 3-Aug-01 25-Jt"2 111.4307S 160,71878 (49 .28803) 
CF STOCK INDEX FUND 4132 p &Sep-ol 25-Jul-02 168,36872 227,29D 30 (5892155) 
CF STOCK INDEX FUND 271 P 3-Od-01 25-M-02 94,66374 117,41978 (22,75604) 
CF STOCK INDEX FUND 261 P 5~Nov-01 25-Jul-02 91,17061 11510320 (2393259) 
CF STOCK INDEX FUND 122 p MNOV-01 25-J"2 4261615 579B4964 (1536879) 
CF STOCK INDEX FUND 197 P 4,Jan-02 25-Jul-02 6881460 94.13033 (2531573) 
CF STOCK INDEX FUND 163 P 15-JarF42 25-JL"2 5593797 7843287 (21496490) 
CF STOCK INDEX FUND 157 p 29-Jari,02 25-JuW2 54,94209 73,95476 (19 112 57) 
CF STOCK INDEX FUND 32 P 5-Feb-02 25-JuW2 11 17801 15,04775 (3,86974) 
CF STOCK INDEX FUND 104 P 12-Feb-02 25-JuW2 38,32852 4874496 (10 .41644) 
CF STOCK INDEX FUND 184 P SMv-02 25-JuW2 6427354 84,72672 (2046318) 
CF STOCK INDEX FUND M P 12-Mu-02 25-JuW2 4715721 6501588 (17,&586r) 
CF STOCK INDEX FUND 72 p 20AW-02 25,h&W 25.15051 34,93292 (978241) 
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CF STOCK INDEX FUND 107 P 3-Apr-02 25-Jul-02 3737646 5107853 (13,70207) 
CF STOCK INDEX FUND I P 3GAw-02 25-Jul-02 34931 45409 (10478) 
CF STOCK INDEX FUND-CAP GOUN DISTR 0 P Vmms V~ws 000 4073,98490 (4 073,964 90) 
CH ENERGY GROUP INC COM 2 ODO P G-Ju~98 30-Aug-02 9723246 9381980 341266 
CH ENERGY GROUP INC COM IDD P 21-AUQM 30-Aug-02 4,8151 62 430612 55550 
CH ENERGY GROUP INC COM 100 P 22-Oci-98 3DAug-02 4,861 Q 4 07B 25 753 37 
CH ENERGY GROUP INC COM IDD P 16-N~98 30AW-02 486162 4,tIS 50 74312 
CH ENERGY GROUP INC COM 200 P 30-D~98 3G-Aug-02 9.72325 901120 71205 
CH ENERGY GROUP INC COM IDD P 2-N~99 30-Aug-02 488162 3 7T7 50 1,011412 
CH ENERGY GROUP INC COM 100 P ll-N~99 30~2 4515162 3,72750 1,13412 
CH ENERGY GROUP INC COM IDO P IS-N~99 30-Aug-02 4,86162 370484 115678 
CH ENERGY GROUP INC COM 100 P IGINW-99 30-Aug-02 4,86162 362125 124037 
CH ENERGY GROUP INC COM 120 P 6-D~99 30-Aug-02 5 8213 95 403800 179595 
CH ENERGY GROUP INC COM 880 P 6-Clel-99 I-Sep-02 42 6BO 00 2961200 13,06800 
CH ENERGY GROUP INC COM 200 P 7-D~99 I-Sep,02 9,7DO 00 661750 309250 
CH ENERGY GROUP INC COM I IDO P 23.MW-W I-Sep-02 5335000 32,W 85 2120415 
CH ENERGY GROUP INC COM 70 P 2-APr-0I I-Sep-02 339500 310345 29155 
CH ENERGY GROUP INC COM 100 P 22-May-01 I-Sep-02 4,65000 4,32750 52250 
CH ENERGY GROUP INC COM 175 P 30-JLd-01 "ep-02 8 4a7 50 7,17588 1,31162 
CH ENERGY GROUP INC COM 12S P 30-Oct-01 I-Sep-02 806250 509063 98187 
CH ENERGY GROUP INC COM 350 P 29-Jul-02 I-Sep-02 1697600 1665825 31675 
CH ENERGY GROUP INC COM 900 P 1-Sep-02 20-D~02 42,5M 83 4365000 (1,11117) 
CHARLES RIV LABORATORIES INTL 2490 P 25-Jul-M 25-Jul-02 7080850 7880850 ODD 
CHARLES RIV LABORATORIES INTL 610 P 25-Jul-02 25-Jul-02 19,30850 1940746 (10098) 
CHARLES RIV LABORATORIES INTL 700 P r-ju~w I-Sep-02 27 685 OD 1120000 Is 4a5 00 
CHARLES RrV LABORATORIES INTL 500 P 30-NM-00 I-Sa"2 19.77500 11,03245 8,74255 
CHARLES RIV LABORATORIES INTL 2D P 2-Apr-01 "ep-02 791 OD 48450 30660 
CHARLES RIV LABORATORIES INTL 50 P 22-MOY-01 I-Sep-02 1,97750 1 591 25 38625 
CHARLES RIV LABORATORIES INTL 2700 P 20-AU"2 I-Sep-02 10678500 10447461 231039 
CHARLES RIV LABORATORIES INTL 500 P 2D.Aug-02 I-Sep-02 19,775 OD 1954750 22750 
CHARLES RIV LABORATORIES INTL I 8DO P 30-Aug-02 1 Sep-02 71,19000 71 19000 000 
CHARLES RIV LABORATORIES INTL 8 .700 P 30-Aug-02 I-Sep-02 344 oas OD 343,22979 85521 
CHARLES RIV LABORATORIES INTL 30 P 3D.Aug-02 I-Sep-02 1 18850 1,18290 360 
CHARLES RIV LABORATORIES INTL 6DO P 30-Aug-02 I-Sep-02 2373000 23 791 ga (6198) 
CHARMING SHOPPES INC PA COM 12 .400 P 27-Jun-OD "ep-02 8606-400 82,T75 00 22.28900 
CHARMING SHOPPES INC PA COM 22S P 22-Ma"I 1,Sep-02 154350 135000 19350 
CHARMING SHOPPES INC PA COM 10,100 P 30-Aug-02 I-Sep-D2 69,28600 7049800 (1,21200) 
CHARMING SHOPPES INC PA COM 75 P 30-Aug-02 I-Sep-02 51450 52350 (900) 
CHARMING SHOPPES INC PA COM 8200 P "ep-02 20-D~02 3997297 5625200 (16 279 03~ 
CHARTER COMMUNICATIONS INC DEL 8 .9D0 P 25-Ad-02 25-JW-02 22 962 OD 2340077 (438 77) 
CHARTER COMMUNICATIONS INC DEL 14100 P 22-Apr-02 30-Aug-02 4300370 12789828 (84,89458) 
CHARTER COMMUNICATIONS INC DEL 4000 P 23-Apr-02 30~2 12.19963 36,04240 (23 842 77) 
CHARTER COMMUNICATIONS INC DEL 3,40D P 24-May-02 3G Aug-02 10,36969 2867254 (1830285) 
CHARTER COMMUNICATIONS INC DEL 2 .8DO P 211-May-02 30-Aug-02 5,53974 2273964 (14,19990) 
CHARTER COMMUNICATIONS INC DEL 4400 P 6-Jun-02 30~2 1341959 24,17712 (10757S3) 
CHARTER COMMUNICATIONS INC DEL 12 6W P 134u"2 30~2 3842884 63,11340 (24611456) 
CHARTER COMMUNICATIONS INC DEL aam P 29-JU-02 30-Aug42 2653910 27,19200 (35281) 
CHARTER ONE FINL INC 3400 P 11-Apr-01 9-Apr-02 114,10056 8931703 24,78353 
CHARTER ONE FINL INC 4000 P 11-Apr-01 9,W-02 13369597 105.07886 2861711 
CHARTER ONE FINL INC 10.345 P 11-Apr-01 9-Apr-02 350,22355 27176019 7846336 
CHARTER ONE FINL INC 2500 P 25-Jul-02 25-Jul-02 7752500 77S2500 000 
CHARTER ONE FINL INC 15 .600 P 2SJul-02 25-JuS-02 48375600 480,70776 304824 
CHATTEM INC COM I soo P 30-Aug-02 "ap-02 6796000 6795000 000 
CHATTEM INC COM 300 P I-Sep-02 13-Sep~02 1164555 11,32500 32055 
CHECKFREE CORP NEW COM 300 P 3-Jan-02 S-Feb-02 3,78744 570150 (191406) 
CHECKFREE CORP NEW COM 4 70D P 24ar,102 I-Apr-02 71 625 113 85,25800 (1363217) 
CHECKFREE CORP NEW COM 2.100 P 2-JW02 2-Apr-02 31,47300 3809400 (662100) 
CHECKFREE CORP NEW COM 4400 P 2S-Ju6O2 25-A"2 4S20000 4812388 7512 
CHECKPOINT SYS INC COM 1200 P 30 Aug-02 I-Sep-02 13 SW 00 13,521 W 27900 
CHECKPOINT SYS INC COM 7200 P 30-Aug-02 I-Sep-02 82,80000 8134776 145224 
CHECKPOINT SYS INC COM 7 000 P 30-Aug-02 I-Sep-02 80'sw 00 7908810 1,41190 
CHECKPOINT SYS INC COM 22500 P 30-Aug-02 "ep-02 258,75000 250,65225 809775 
CHECKPOINT SYS INC COM I law P i-Sep-02 4.-Oct-02 2130235 20,70000 60235 
CHECKPOINT SYS INC COM 2600 P I-Sep-02 18-Nw-02 26,81039 29,9W OD (308961) 
CHEESECAKE FACTORY (THE) 2385 P 25-J6M 25-Jul-02 79,94520 8167266 (1,72746) 
CHEESECAKE FACTORY (THE) 1215 P 25-JL"2 2SJul-02 40,72680 40,72580 000 
CHEESECAKE FACTORY (THE) 100 P 3-JU602 11-Nov-02 3,200 DID 325490 (4690) 
CHELSEA PPTY GROUP INC COM 2.350 P a-Oct-ol 15-ju6m 7281349 52,96548 1984801 
CHELSEA PPTY GROUP INC COM 1,150 P 30-OC-01 18-Jul-02 35,63214 25 Sa3 41 S."S 73 
CHELSEA PPTY GROUP INC COM 4,70D P 30Amo2 I-SepO2 159,33000 160 9D2 15 (1,572 15~ 
CHELSEA PPTY GROUP INC COM 3 ODO P I-Sep-02 13-~p-02 101615 D4 101700 W (0496) 
CHELSEA PPTY GROUP INC COM 1700 P I-Sep-02 4-00-02 55 gaa 11 $7 .63000 (1 $43 89]1 
CHELSEA PPTY GROUP INC COM 100 P 3-SOP-02 440CI-02 329330 336800 (7470) 
CHESAPEAKE CORP VA COM 4 SW P 30-Aug-02 I-Sep-02 9864000 99,30624 (66624) 
CHESAPEAKE ENERGY CORP COM 70D P 25-Feb-02 26-Jul-02 361208 4,26615 (454 07) 
CHESAPEAKE ENERGY CORP COM 3DO P 25-Feb-02 24-Jul-02 175195 182835 (7640) 
CHESAPEAKE ENERGY CORP COM 1,100 P 25-Feb-02 25-Jul-02 6.32558 670395 (37837) 
CHESAPEAKE ENERGY CORP COM 2800 P 25-Feb-02 30-Jul-02 1484151 17,05461 (222310) 
CHESAPEAKE ENERGY CORP COM 2,700 P 25-Feb-02 MJU602 15,25427 1645515 (1 20D 88) 
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CHESAPEAKE ENERGY CORP COM 925 P 25-Feb-02 31-JuW2 502020 5,63741 (61721) 
CHESAPEAKE ENERGY CORP COM 1,175 p 28-Feb-02 31-JuW2 637700 737669 (99989) 
CHESAPEAKE ENERGY CORP COM 9DO P 28-Feb-02 1~2 4 SM 56 5,&90 38 (76182) 
CHESAPEAKE ENERGY CORP COM 500 p 28-Feb-02 2~2 2,67392 313910 (46518) 
CHESAPEAKE ENERGY CORP COM 1 154 p 28-Fe"2 5-Aug-02 6 0a2 61 7.43339 (1.3W 78) 
CHESAPEAKE ENERGY CORP COM 291 P I-MU-02 SAL9-02 1,49497 183217 (33720) 
CHESAPEAKE ENERGY CORP COM 825 P 4-MW-02 5-Aug-02 3,21084 3,943 OD (M is) 
CHESAPEAKE ENERGY CORP COM 60D P 4-MM-02 SALO-02 319964 3 785 2a (SM 64) 
CHESAPEAKE ENERGY CORP COM 300 P 54Aw-a2 14-AWW 169588 102582 (259 ") 
CHESAPEAKE ENERGY CORP COM 30D P 5-MW.02 12-ALg-02 1,69595 1,92582 (23997) 
CHESAPEAKE ENERGY CORP COM 300 P 5-MM-02 13-Aug-02 1,6656-4 192582 (26018) 
CHESAPEAKE ENERGY CORP COM 575 P 4-MM-02 S Aug-02 3,18817 362756 (43939) 
CHESAPEAKE ENERGY CORP COM 225 P 5-Mm-02 S-Au"2 1,24754 1,44437 (19693) 
CHESAPEAKE ENERGY CORP COM 500 P 4-MW-02 B-Aug-02 266032 315440 (49408) 
CHESAPEAKE ENERGY CORP COM Soo p 4-MW-02 7-Aug-02 259227 315440 (56213]1 
CHESAPEAKE ENERGY CORP COM 400 P 5-MV-02 15-Aug-02 2,32721 256776 (24055) 
CHESAPEAKE UTILS CORP 75 p 30-Oct-01 17-Jul-02 IAD4 98 1,43363 (2867) 
CHESAPEAKE UTILS CORP 3375 P 28-AL,9-01 17-AS-02 63222SB 6201225 121073 
CHEVRONTEXACO CORP COM 2,000 P 19-SepDO 28-Mm-02 181,69727 13961948 4207779 
CHEVRONTEXACO CORP COM T72 P I%,SeP-D0 BIW-02 68001 81 63 893 12 1410869 
CHEVRONTEXACO CORP COM 1.80 P I%,Sep-OO 8-Apr-02 162781 53 12870000 3408153 
CHEVRONTEXACO CORP COM 7t8 p 19-Sep-00 SAX-02 6306903 49 8601 29 1320474 
CHEVRONTEXACO CORP COM 12.300 P 25-Jul-02 25-JU602 857,31000 957 310 OD 000 
CHEVRONTEXACO CORP COM 10700 p 25-Jul-02 25-Jul-02 74579000 74579000 000 
CHEVRONTEXACO CORP COM 64700 P 2&Jul-02 25-Ad-02 4509,59000 451081293 (122283) 
CHEVRONTEXACO CORP COM 5,138 P I9.SePD0 2-JLd-02 451,95387 35765571 9cm is 
CHEVRONTEXACO CORP COM 2464 P sloct-00 2-AA-02 21682522 17039200 4843322 
CHEVRONTEXACO CORP COM Soo P 4AX-02 3OAug-02 61,34519 7021448 (8,86929) 
CHEVRONTEXACO CORP COM 100 P 26-MW-02 30-AU"2 7.62752 892800 (1 30048) 
CHEVRONTEXACO CORP COM 100 P 4-Apr-02 30AU9.02 762752 877681 (114929) 
CHEVRONTEXACO CORP COM 700 p 3-MW-CO 30-Au"2 53641 00 52 12725 1 513 75 
CHEVRONTEXACO CORP COM 1,100 P 21-Mr-OD 3~2 54,29300 94 2a3 75 (999075) 
CHEVRONTEXACO CORP COM 400 P 5-May-00 30-Aug-02 3065200 35,587 OD (493500) 
CHEVRONTEXACO CORP COM sm p 12-May-00 3GAug-02 38 315 OD 4698125 (8 SW 25) 
CHEVRON7EXACCI CORP COM 2200 P 21-JdI-M 30ALQ-02 16858600 17455350 (S96750) 
CHEVRONTEXACO CORP COM 700 p 22-S&P-00 3DAU" 53641 00 5903025 (639525) 
CHEVRONTEXACO CORP COM 5w P SOeo-00 30,~ 3831500 4043110 (2 IIS 10) 
CHEVRONTEXACO CORP COM 40D P 8-JW,01 3~2 3065200 32,76200 (2 110 OD) 
CHEVRONTEXACO CORP COM 300 P 29~Jan-01 30,~ 2298900 2436750 (1,37850) 
CHEVRONTEXACO CORP COM 600 P 5-Mw-02 30-Aug-02 4597800 5181780 (5,1139 80) 
CHEVRONTEXACO CORP COM 900 p 26.MW-02 30-Au" 68,98700 8035200 (11 395 00]1 
CHICOS FAB INC COM 160 P 25-Jul-02 2S-JuHV 5,13600 5,12720 8 SD 
CHICOS FAB INC COM 2,"D p 25-JUW2 25-Jul-02 7832400 7832400 000 
CHICOS FAB INC COM 10,800 P 254~02 30ALWO2 292,39518 318,39192 (25 9M 74) 
CHICOS FAB INC COM 1,600 p I.Aug-02 30-Aug-02 2784716 25 040 W 280716 
CHIPPAC INC CL A 1400 P 23-Msy-02 17-Ju"2 11 15766 12,250 OD (1,09234) 
CHIPPAC INC CL A 41W P 23-May-02 17-Jw~02 3302614 3587500 (2,8088) 
CHIPPAC INC CL A 55W P 23-Ma"2 18-A"2 44691494 48 125 OD (343006) 
CHIPPAC INC CL A 3300 P 23-May-02 19-AM-02 2423413 28,87500 (4,64087) 
CHIPPAC INC CL A 400 P 234AWt-02 MAug,02 108008 35MOO (2,41992) 
CHIPPAC INC CL A 19100 P 23-May-02 I-Sep02 58,63700 167,125 OD (108 48a 00) 
CHIPPAC INC CL A 19100 p I-Sep-02 4-Oct-02 28,32444 58 637 OD (3031256) 
CHIPPAC INC CL A 2,100 P &Sep-02 4-Oct-02 3,11421 58" 19 (2 T73 95) 
CHIQUITA BRANDS INTL INC 42M P 13-Sep4D2 20-Dec-02 5531233 6637554 (11053-21) 
CHIRON CORP COM 200 P -~Jar,02 22-Feb-02 8,38407 8,7115 OD (40093) 
CHIRON CORP COM 100 P 3,J&~M 12-MW-02 487542 4,39250 28292 
CHIRON CORP COM 2w p 3,Ja"2 18-Apr-02 9,28272 8,705 OD 49772 
CHIRON CORP COM 2,200 P 25-Jul-02 25-Jul-02 6479000 64,79000 000 
CHIRON CORP COM 10 ODO P 25-Jul-02 25-Ad-02 294,50000 297,OD3 OD (2 SM 00) 
CHIRON CORP COM Iw P 3-Jan-02 22-Jul-02 281491 4,39250 (1 5T7 59) 
CHIRON CORP COM 300 p 3-Jan-02 304LO-M 10,08257 13,17750 (3 .09493) 
CHIRON CORP COM IOD P 3~Jan42 7-ALI-02 342689 4.39250 (96561) 
CHIRON CORP COM too P 3-Jff~M 15-AL9-02 351088 4.39250 (5al 62) 
CHIRON CORP COM 100 P alw~M 14,%p.02 378642 4,39250 (62608) 
CHITTENDEN CORP 5,40D P 30-Aug-02 I-SepO2 16740000 167,40D 00 000 
CHITTENDEN CORP 19W P 1-Sep-02 2DOw-02 4903676 58.9w 00 (9,86324) 
CHOICEPOINT INC COM 200 p 3-Jan-02 6-Jun-02 12191 63 99%00 223663 
CHOICEPOINT INC COM 6000 P 25,hd-02 25,kd-02 23160000 233,59880 (199880) 
CHOICEPOINT INC COM 30D P 3-Jan-02 304)ac-02 1167864 11,19940 47924 
CHRISTOPHER & BANKS CORP COM 2 70D p 4-00-02 254DCt-02 77,44689 59,00220 18,35469 
CHUBB CORP COM 2,IDD P 25-Jul-02 25-Juk2 121 .08600 121 OW 00 ODD 
CHUBB CORP COM 49M p 25-JU602 25-Jul-02 282 SM 00 282,39484 13916 
CHUBB CORP COM 82M P 25-Jul-02 25,kd-02 472,61200 472,012 OD 000 
CHUBB CORP COM 8600 P 23-Jan-01 14~2 542 998 a3 61831986 (7332103) 
CHUBB CORP COM 2 40D P 23-Jan-01 i4-A~ ISO 765 38 17199624 (21,23086) 
CHURCH & DWIGHT INC 2 SCO P 25-Jul-02 25,Ad-02 7032500 70 149 OD 17600 
CIBER INC COM 300 p 4-JwHM Il-Apr-02 2,M 04 3~64 .30 (102826) 
CIBER INC COM 1,60D P 7,4~Q 1 I-Apr-02 1192556 1679328 (4,86772) 
CIBER INC COM 1.8m P 7-JW,02 II-Apr-02 13,39717 IS 892 " (549527) 
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CIBER INC COM 5700 p a-Jan-02 11,W-02 4242438 80.27180 (1794742) 
CIBER INC COM 3900 P 94W~02 II-Apr-02 2902721 43,31223 (1428502) 
CIBER INC COM I 30D p lolta"2 11-Apr.02 9.67574 1432093 (4,64519) 
CIBER INC COM 20D p ID-Jan-02 II-Apr-02 I 49Z45 2,20322 (710 77) 
CIBER INC COM 2500 p 11-J2n-02 II-Apr-02 18 .655 rB 27638-25 (898257) 
CIBER INC COM 6 100 p 14-jan-02 11-Apr-02 4551987 67,16649 (21 "S 62) 
CIBER INC COM I ODO p 15-Jar,02 I I-Apr-02 7,46227 1104570 (3 SM 43) 
CIBER INC COM 200 P 15-Jan-02 12-Apr-02 1,45195 2,20914 (72719) 
CIBFR INC COM Sw p 15-Jan-02 12-Apr-02 4 .409 all 662742 (221755) 
CIBER INC COM 300 p 15-Jan-02 I5,Apr-02 220985 3,31371 (110386) 
CISER INC COM 200 p 15-Jw~02 15,W-02 148029 2,20914 (72885) 
CIBER INC COM 200 p I&Jwi-02 17-Apr-02 142109 2= 92 (78293) 
CIBER INC COM 100 P 15,4w,02 17-Apr.02 71055 110,457 rJU 02) 
CIBER INC COM SOD p lrJ~02 17-Apr-02 423587 6,61176 (237589) 
CIBER INC COM 1300 p laqa~m 18-Apr-02 8867964 1432548 (5,45754) 
CIBER INC COM 200 p I&JamM 18-Apr-02 1,35195 2,20392 (85197) 
CIBER INC COM 50) p 15-Ja~W ISAW-02 3 W 64 5,522 &5 (1,93121) 
CISER INC COM 12M p 174~02 19-Apr-02 816407 12,83470 (472069) 
CIBER INC COM I 30D P IS-Jan-02 19-Apr-02 a 5" 41 13,049964 (500553) 
CISER INC COM 200 p 16,tan.02 ISApr-02 139595 220392 (80797) 
CIBER INC COM 100 P 16,W)42 19-Apr-02 US 47 110190 (40549) 
CIE DE ST-GOBAIN EUR16 500 p 9-JLd-S8 24-Jan-02 7223326 90,70053 (1840727) 
CIE DE ST-GOBAIN EURIS ISO P 30-Sap-98 24-JW~W 21,66998 2050810 116198 
CIE DE ST-GOBAIN EURIS 450 P 30-Sep-98 25,Wn-02 6.4,42404 61,52430 289974 
CIE DE ST-GOaAlN EUR16 100 p 30-Sep-W 30-JamM 1413546 1367207 45339 
CIE DE ST-GOBAIN EUR16 Boo p 22-MN-00 30-Jan-02 11303365 10393962 914403 
CIE DE ST-GO8AIN EUR16 70D P 2-Oct-W 30-Jan-02 98,94819 8777539 11,17260 
CIENA CORP COM 700 P 3-.I~02 12-Mw.02 079626 10,&19 so (404324) 
CIENA CORP COM 500 P 3-JW,02 16AX-02 4 IT737 774250 (356513) 
CIENA CORP COM 5100 P 25-Jul-02 25-AA-02 2106300 21,06300 000 
CIENA CORP COM 30,40D p 25-Jul-02 25.A"2 125,552 OD 12931552 (3,76352) 
CIGNA CORP COM 400 P 3-May-00 3-Apr-02 4224317 3004776 1219541 
CIGNA CORP COM aoo P 3-May-00 19-Apr.02 88,91105 6009552 28,01554 
CIGNA CORP COM 1.6w p 25-Jul-02 25,kd.02 130,04800 13004800 000 
CIGNA CORP COM 6700 p 25-Jul-02 25-JL"2 54457600 547 S.U 71 (335871) 
CIGNA CORP COM 38M p 2"1-02 25-Jul-02 29260800 292,60800 000 
CIGNA CORP COM 200 P 31-Ocl-01 3DAug-02 1711398 1452600 258798 
CIGNA CORP COM 501D p S-Feb-01 30-Aug-02 42,9842S 5418000 (11,19574) 
CIGNA CORP COM sw P V"y-01 30~2 5158111 54,45372 (2.87261) 
CIGNA CORP COM 700 P 4-May~01 30-Aug-02 6017798 62,62893 (245097) 
CIGNA CORP COM 600 P a-may-ol 30-Aug-02 51,581 1 1 5345712 (187001) 
CIGNA CORP COM sw p 23-Mr/.01 3(),Aug~112 4298426 46.86100 (3,87874) 
CIGNA CORP COM 700 P 1-Au"I 30ALV-02 Gomm 82,25758 (207962) 
CIGNA CORP COM 8DO P 24-SOP-01 3GAug-02 68,T74 81 62,33128 6,44353 
CIGNA CORP COM ow P 12-Oct-01 30,Am"2 5158111 49,59052 200069 
CIGNA CORP COM 500 p 25-Oct-01 30 ALM-02 4295426 30.88270 4,101 56 
CIGNA CORP COM 1 Sclo p 31-W-01 30 Aug-02 137,54982 11 6= 00 2134162 
CIGNA CORP COM 300 p 3-"-00 30AIQ-02 25 SM 00 22 WS 82 3 OW 18 
CIGNA CORP COM 600 p 7-Sep-00 30-AM"2 51,07200 5570250 (463050) 
CIGNA CORP COM 300 p 4-Jari-01 3(),~ 25,53600 33 M 25 (a 459 25) 
CIGNA CORP COM 100 P 29-Jan-01 30-Aug-02 8,512 GO 11,93050 (3 4 1 a 50) 
CIGNA CORP COM 5w P 9-Feb-01 30~2 42 SW OD 5415000 (11,62000) 
CIMA LABS INC 2.500 P 30-Aug-02 I-Sep-02 5752250 58,6D0 00 (107750) 
CIMA LABS INC 27000 P 30-Au"2 I-Sep-02 521,24300 63288000 (11,63700) 
CIMA LABS INC 500 P 1-SOP-02 4-Od-02 1228213 1150450 777 63 
CIMA LABS INC 300 P I-Sap-02 20-Dec-02 755128 S,W2 70 "a se 
CINCINNATI FINL CORP COM 3000 p 10-Jam-02 I-MM-02 121 646 07 111018 DD 1062807 
CINCINNATI FINL CORP COM 6 ODO P ID-Ja"2 I-MM-02 241 28637 222,03600 1925037 
CINCINNATI FINL CORP COM 3000 P 10-Jw~02 5-Apr.02 13308859 111 .018 DD 22.07059 
CINCINNATI FINL CORP COM 1800 p 25-JU-02 25-Jul-02 6393600 63 9W 00 000 
CINCINNATI FINL CORP COM Soo P 25-J"2 2&Jtd-02 1776000 iaoo4 Do (3D4 00) 
CINCINNATI FINL CORP COM 9200 P 26-Jul-02 25-JuV02 32678400 32678400 000 
CINCINNATI FINL CORP COM 7,100 P 18-JUS-02 3DAug-02 2a3 135 92 26925756 1387836 
CINCINNATI FINL CORP COM 2 ODO P 17-A"2 30AUg-02 7946000 78,02580 143420 
CINCINNATI FINL CORP COM 400 p IB-M02 3DAug-02 1589200 1516944 72256 
CINCINNATI FINL CORP COM 600 P 5-Oct-0D I&Aig-02 2323882 2057592 266090 
CINCINNATI FINL CORP COM 14.400 P 5-Od-W 14~2 561 W 22 49382208 $732614 
CINCINNATI FINL CORP COM 5,000 P 64DCt-OD 1~2 1964843 13 175,31250 1953063 
CINCINNATI FINL CORP COM I 70D p 22-Now-00 14~2 66 246 W 60,79455 545211 
CINERGY CORP COM 1,9010 P 25-Jul-02 25,A"2 5795000 57,95000 000 
CINERGY CORP COM 11,80D p 254ul-02 25-Ad-02 359,90000 357,5n 30 2 3T? 70 
CINERGY CORP COM 9aw P 7-Apr-00 9-kug-02 337.57630 222,15620 115 42D 10 
CINERGY CORP COM 3400 P lo~ssp-oo 9-Aup-02 117,11831 10721900 989931 
CINTAS CORP 19M p 25-.)U~02 25-JUVO2 79 .078 OD 79 078 DD 000 
CINTAS CORP 10,70D p 25-Jt&02 25,JuVO2 "S,334 00 44409708 123692 
CIRCUIT CITY GROUP COM 2.40) P 25-Jul-02 25,krV02 36,40D 00 35,4DD 00 000 
CIRCUIT CITY GROUP COM 10700 P 25-Jul-02 25,kd-02 157 .82500 16044757 (262257) 
CIRCUIT CITY GROUP COM 106M P 2-~Jul-02 25,h"2 15835000 156,350 DD 000 
CIRCUIT CITY STORES INC 2,6W P 25-Jul-02 25-Jul-02 42,9W 00 42.9W 00 000 
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CISCO SYS INC COM 2100 P 3-J&~W 20-MW-02 34452 92 4219614 (774322) 
CISCO SYS INC Com 2,50D P 3-Ja~M IOMWI-02 3a.536 33 5023350 (11697 M 
CISCO SYS INC COM 1400 P 3-Jan-02 14-Jun-02 20,54237 2813076 (7 .45839) 
CISCO SYS INC COM 94100 P 25-Jul-02 25-JuW2 970,40100 97640100 000 
CISCO SYS INC COM 72,20D P 25,kd-02 25-JUW2 83824200 &IS 242 00 000 
CISCO SYS INC COM 444,9W P 25-J"2 25%kd-02 5165,28900 540967257 (24438357) 
CISCO SYS INC COM IS 000 P 25-JuW2 25,kd-02 208,95000 21012661) (114660) 
CISCO SYS INC com 2 6DO P 3-Ja~M 12-Jul-02 3806285 52,24254 (14,17999) 
CISCO SYS INC COM 1400 P 34WP02 2SAug-02 2041040 28 1 W 76 (7 .72036) 
CISCO SYS INC Com 1900 P 3~Ja~02 24-Od-02 22.06403 3817746 (1611343) 
CISCO SYS INC COM 1 700 P 34W~M 20-N~02 2447026 34,15878 IS 679 521 
CISCO SYS INC COM I'Sm P 3-Jan-02 II-No.02 1853269 3014010 (1160741) 
CIT GROUP INC 7,100 P I~Jul-02 30-Aug-02 15822511 163,30000 (707489) 
CIT GROUP INC I 20D P 3-Ad-02 3D-Aug-02 2640424 26,07600 32824 
CFTIGROUP INC COM I 5DO P 3-N~98 29JUI-0 4931851 3297562 1634289 
CrTIGROUP INC COM 59,300 P 25-Jul-02 25-Ad-02 175824500 1,758 245 OD 000 
CMGROUP INC COM 309 30111 P 25-JuW2 25-JLd-02 9170,74500 9305,32164 (13757664) 
CfTIGROUP INC COM 7,ODD P 25-Jul-02 25-JUM 207 SW 00 207 410 OD 14000 
CITIGROUP INC COM 54500 P 25-JuM)2 2540-02 1615,92500 1 615,925 OD 000 
CITGROUP INC COM I'M P 3-1,1~98 30-Aug-02 52,28703 3290243 1038460 
CrTIGROUP INC COM 3,800 P S-NW-96 30-Aug-02 12425626 8028882 43,96744 
CITIGROUP INC COM 7,378 P 7-Oct-99 30-AU"2 24124983 277,50069 (36.25088) 
CITIGROUP INC COM 4,622 P 21-MW-00 3D-Aug-02 15113535 13922943 1 1,9W 92 
ClTlGROUP INC COM 5,721 P 64~00 30-ALia-M 18705537 209351 13 (22.29581) 
CITIGROUP INC COM 1173 P 23-Aug.00 30-Aug-02 30.37033 41,03338 (266305) 
CITIGROUP INC COM 900 P 21-Sep-00 3GAug-02 2942911 43,50905 (14079964) 
CITIGROUP INC COM 1,200 P S-De~W 30,~ 3923882 58 63173 (19.39291) 
CITIGROUP INC COM I Sao P 22-Fab-01 30-ALV-02 5231842 70,42317 (18,10475) 
CIT)GROUP INC COM 1,40D P 1"W-01 30-ALI-02 45 77a 62 60,37542 (14.5%80) 
CITIGROUP INC COM 600 P 17-Mar4M 30-Aug-02 1961941 2851745 (a $98 04) 
CITIGROUP INC COM 1300 p 12-Jul-01 30-ALg-02 42 MIS 72 59a4l 10 (17,33238) 
CITIGROUP INC COM 3000 P 4.Oet-01 30-Aug-02 9809705 124,35362 (26,25657) 
CrTIGROUP INC COM 1,407 P 23-Jul-02 30-Aug-02 46,00751 38,25493 975258 
CITIGROUP INC COM 93 P 23-JL"2 30-Aug-02 311354 2 396 3a 71716 
CITIGROUP INC COM 700 P 340~M 27-Sep-02 21 ZM 35 3326053 (12030 M 
CFTIGROUP INC COM 40D P 3-Jan-02 IS-Oct-02 13,38563 1900602 (5 .61939) 
CITIGROUP INC COM 30D P 3.jan-02 IS-DOOM 11 .107 16 1425451 (3,14735) 
CITIZENS EKG CORP MICH 1547 P 25-Jul-02 254u~02 41,98558 4198558 000 
CITIZENS EKG CORP MICH 1653 P 25-Jul-W 25-JL&02 44,86242 4450439 27a 03 
CITIZENS COMMUNICATIONS CO 200 P 3-Jw~02 22-Feb-02 1,84497 2,129 OD (26403) 
CITIZENS COMMUNICATIONS CO Sw P 3-Jw,02 13-Feb-02 4.82742 532250 (49508) 
CITIZENS COMMUNICATIONS CO 3,200 P 25-Jul~02 25-JuH)2 18,40000 18,400 OD 000 
CITIZENS COMMUNICATIONS CO 19 .9DD P 2Wti-02 25-Jtd-02 114.425 00 118,83086 (4,40586) 
CfTRIX SYS INC COM 200 P 34M~02 2D-MM-02 3,70600 4 543 4a (93748) 
CrrRLX SYS INC COM 900 P 3-Jan-02 12-MN-02 16,57577 20,89566 (431989) 
CITRIX SYS INC COM 300 P 3~jan-02 4-Mm-02 4."S 43 6,96522 (2,18879) 
CITRIX SYS INC COM sw P 34ar,02 IS-Apr-02 7.68727 11 SOB 70 (4,02143) 
CITRIX SYS INC COM 4w P 3-Jan-02 B-Apr-02 619985 9,28696 (308711) 
CITRIX SYS INC COM sco P 3-Jan-02 10-May-02 5,24034 1160870 (6,36836) 
CITRIX SYS INC COM 2 IOD P 25~Jul-02 25-.Iul~W 10,73100 10,731 00 000 
CrTRIX SYS INC COM 12 .900 P 25-Jul-02 25-Jul-M 65,91900 65,25777 (2 338 T7) 
CITRIX SYS INC COM Iw P 3-jan-02 a-Sap-02 55398 232174 (1 .73776) 
CrTRIX SYS INC COM 30D P 22,Jan-02 3-SOP-02 1,75194 5,95743 (420549) 
CITY HLDG CO 3 40D P 30-Aug-02 I-Sep-02 as.910 00 88,91000 000 
CITY NATL CORP COM 2WO P 25-JuI42 25-Ad-02 134 US 00 13318396 1.66404 
CITY NATL CORP COM 100 P 2&AL,9.99 30-ALQ-02 5,41263 355237 1,86026 
CITY NATL CORP COM 400 P 25-Aug-99 30-AL,9-02 2165051 1382360 7,82671 
CITY NATL CORP COM 200 P 26-Aug-99 3D-ALg-02 10,82525 691444 391081 
CITY NATL CORP COM sw P 27-Aug-99 30-Aug-02 27,06313 17 2r7 10 978603 
CITY NATL CORP COM 100 P 30-Aug-99 30-Aug-02 5,41263 338633 202625 
CITY NATL CORP COM 200 P 30-Aug-99 30-Aug-02 10 1125 25 670998 4,115-27 
CITY NATI. CORP COM 100 P 30-Aug-99 3DAu" 5.41253 3 425 OD 1OB663 
CITY NATL CORP COM 100 P Z3.Sep-99 30-Aug-02 541263 311500 2,29763 
CITY NATL CORP COM IOD P Z-N~99 300ig-02 5 412 53 394625 1,46638 
CITY HATI. CORP COM Iw P I I-NOW-99 30-Aup-02 541263 38212S 1.59138 
CITY NATL CORP COM 100 P 19-1,1~99 30-Aug-02 541263 3,846-25 1561138 
CITY KATI. CORP COM 100 P 7-D~99 3~2 541263 345375 I'an as 
CITY NATL CORP COM ODD P 23-MM-00 3D-Aug-02 32,47578 19,92750 12,S4826 
CITY NATL CORP COM so P 2-Apr-M 30~2 270631 191375 M56 
CITY NATL CORP COM 75 P 224AOY-01 30-Aug-M 4,05947 307313 9S634 
CITY NATL CORP COM 75 P 30-OcI-0i 30-Aug-02 4,05947 309188 97759 
CKE RESTAURANTS INC COM 7400 P 3GAug-02 I-Sep-W 5416500 5442700 (25900) 
CLAIRES STORES INC COM 2600 P 4-Od-02 204300-02 6017388 5279040 7,39348 
CLARCOR INC 1.40D P 30-Aug-02 IS*p02 42,960 00 42 9110 00 ODD 
CLARCOR INC 24W P 30,4~ I-SOP-02 7368000 75,456 DD (1 77800) 
CLARCOR INC I am P I.Sep-02 4-OCt-02 50,13609 49 120 OD 1,01609 
CLAYTON HOMES INC COM SSW P 25-JuHX? 25-A"2 79 040 00 8121880 (2,17880) 
CLEAR CHANNEL COMMUNICATIONS 2w P 3-Jan-02 13-Feb-02 1003684 100190D 1754 
CLEAR CHANNEL COMMUNICATIONS 2w P 3-jw~W 20-MM-02 10,77829 10 019 DD 75929 
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CLEAR CHANNEL COMMUNICATIONS 100 P 34W~02 I&Apr-02 5 203 U S,0D9 50 19434 
CLEAR CHANNEL COMMUNICATIONS 10) P 3,1~02 29-May.02 $27434 5 .OD9 50 26484 
CLEAR CHANNEL COMMUNICATIONS 7,000 P 25-Jul-02 25~Jul-02 179,9W 00 179 9W 00 ODD 
CLEAR CHANNEL COMMUNICATIONS 40,300 p 25-Jul-02 25,k&W 103571000 1062 36a 45 (26 858 45) 
CLEAR CHANNEL COMMUNICATIONS 200 P 3-Jam02 i2-Jul-02 680379 1001900 (3,21521) 
CLEAR CHANNEL COMMUNICATIONS 7400 P 84)Ct-01 14-Aug-02 isa,03483 293,68900 (107,634 17) 
CLEAR CHANNEL COMMUNICATIONS 2700 P 214)0~01 14-Aug-02 a7 BTT 57 13220766 (64,33009) 
CLEAR CHANNEL COMMUNICATIONS 3,9W p 24-Jw~02 14Aug-02 98,04538 188,799 7a (9D .754 40) 
CLEAR CHANNEL COMMUNICATIONS 300 P 34w~02 23-ALO-02 996869 1502850 (505981) 
CLEAR CHANNEL COMMUNICATIONS 30D p 3-Jm~W I 5,~ 8,84160 15028SO (a Ise 90) 
CLEAR CHANNEL COMMUNICATIONS 200 P 3,Jm~02 3-Sep-02 641380 1001901) (360520) 
CLEAR CHANNEL COMMUNICATIONS IDD p 3-JW~02 27-Sep-02 3,625 09 5 OD9 50 (137361) 
CLEAR CHANNEL COMMUNICATIONS IDD p 34an-02 II-SeP02 3,151589 5,00950 (139361) 
CLECO CORP NEW COM 2,9W P 6-Ad-98 2&Feb-02 62 9W 05 " 117 99 18,78207 
CLECO CORP NEW COM 2 20D p 6-Jul-98 25-Feb-02 4771728 3368585 14,03143 
CLECO CORP NEW COM 1425 P S-Ad-98 24AX-02 34,68345 21,aig 24 1285421 
CLECO CORP NEW COM 650 p &JIJ698 19-Apr-02 1603496 0,95264 608232 
CLECO CORP NEW COM 492 P 740~99 26-Jul-02 5 826 T7 7,&M 52 (201175) 
CLECO CORP NEW COM 3,142 P 23-Mm-OD 26-JU602 3798281 51.53775 (1355494) 
CLECO CORP NEW COM 2258 P 23-MM-W 2%%Kd .02 2813333 3703764 (890428) 
CLECO CORP NEW COM 149 p 22-May-01 29-Jul-02 1,85645 359,162 (1,73817) 
CLECO CORP NEW COM 301 p 22-May-01 30,kd-02 393826 7,26183 (332337) 
CLECO CORP NEW COM 850 P 304"1 30-Jul-W 11,12132 1945508 (833374) 
CLECO CORP NEW COM 3,125 p 6-ju6sa 24-Ju6M 45,61111 4784922 (2038 11) 
CLECO CORP NEW COM 1,01XI p 21-Aug-M 24-Jul-02 1465956 15,73200 (1,07244) 
CLECO CORP NEW COM 200 P 12-14~98 24-Ju6M 293191 3 4118 50 (55659) 
CLECO CORP NEW COM 20D P I&N~98 24-Jtd-02 2 .S3191 3,52475 (5-9284) 
CLECO CORP NEW COM 200 P 24-D~98 24-Jtd-02 293191 3,31450 (38259) 
CLECO CORP NEW COM Soo p 29-1)~SS 24-JLA.02 879573 990400 (118827) 
CLECO CORP NEW COM sm p 2-NM-99 24-Ad-02 11,72764 1308500 (135736) 
CLECO CORP NEW COM 600 P ll-N~99 24-A"2 879573 991725 (112152) 
CLECO CORP NEW COM 200 p 12-N~99 2"ul-02 293191 3,37600 (44409) 
CLECO CORP NEW COM 200 P 15-14~99 24-JW42 2,93191 346273 (53082) 
CLECO CORP NEW COM 600 p 19-N~99 24-M-02 8,79573 10 ISE 76 (139302) 
CLECO CORP NEW COM 310 p 7-D~99 2"ul-02 4661 74 517148 (50974) 
CLECO CORP NEW COM 3800 P 30-Aug-02 I-Sep-02 6327000 63 270 DO 000 
CLECO CORP NEW COM Soo P 3D.ALQ-02 I-Sep-02 13 320 OD 13313064 698 
CLECO CORP NEW COM 16200 p 30-Aug-02 I-Sep-02 26973000 26955180 17820 
CLECO CORP NEW COM 20800 P I-Sep-02 2ISep-02 29738317 346,32000 (4893683) 
CLECO CORP NEW COM 4200 P 4-Oct-02 25-Od-02 51,86801 5197920 (11119) 
CLEVELAND CLIFFS INC COM 3,600 P 30-Aug-02 1-SOP-02 9475200 95,37192 (61992) 
CLEVELAND CLIFFS INC COM 70D P I-Sep-02 1&NM-02 15,68092 18,42400 (274308) 
CLOROX CO COM 2700 P 25-Jul-02 25 .JL9-02 10D .44000 10044000 000 
CLOROX CO COM 6200 p 25-Ju~02 25-Jul-02 23064000 22984764 79236 
CLOROX CO COM 5700 P 25-Jul-02 25-Jul-02 212,064000 21204000 ODD 
CLOSURE NED CORP COM 105w P 25-Aug,-02 I-Sep-02 154,76000 11926378 3549622 
CLOSURE MED CORP COM 13250 P 27-Aug-02 I-Sep-02 19345000 16285178 3059822 
CLOSURE MED CORP COM 1325D p 28-Aug-02 I-Sep-02 193 450 W 17195110 21 .798 90 
CLOSURE NED CORP COM 10600 P 20-AUg-02 i-SepID2 154,76000 14584626 5,91374 
CLOSURE MED CORP COM 5300 p 30-Aug-02 I-Sep-02 7735000 8494257 (7,56257) 
CLP HLDGS HKD5 22000 P 28-NOV-01 5-NOV-02 8795857 84.93911 301948 
CLP HLDGS HKD5 2000 P 9-May-02 23-1~ 8,05938 804OBB laso 
CLP HLDGS HKO5 4,500 p 10-May-02 21D~02 1813360 18,26426 (13066) 
CLP HLDGS HKD5 35W P 13-May-02 23-Dec-02 14,10391 14 30B 27 (20436) 
CLP KLDGS HKD5 5500 P 14-May-02 21D~02 2216329 22,"0 51 (2T7 22) 
CLP HLDGS HKOS GOOD P 15-May-02 23~1)0>02 24,17a 13 2445449 (30636) 
CLP HLDGS HKD5 1500 P I&MWO M-D~M 6 D" 53 6 170 B3 (12630) 
CLP HLDGS HKDS 3,ODD P 17-May-02 210OC-02 12,0.89 07 12,36393 (274 BS) 
CLP FLOGS HKDS 4500 P 214b"2 23-1)~M 1813360 1866415 Ism 55) 
CLIP HLDGS HKD5 sm p 22-May-02 21DOO-02 201484 2,07008 (5122) 
CMS ENERGY CORP COM 2,30D P 22-W-00 I-May-02 46,12903 ".994 9D 1,13.4 13 
CMS ENERGY CORP COM 350 P Z1,Mm-0) I-May-02 7,01983 6,65217 36748 
CIVIS ENERGY CORP COM 250 P Z3-ma-oo 2-May-02 5,1348.4 47515S 38329 
CMS ENERGY CORP COM 1975 p 2-May-00 2-May-02 40,56528 4085287 128759) 
CMS ENERGY CORP COM 3125 p 2-MarILM I3-M2y-O2 5128752 64.64063 (1335311) 
CMS ENERGY CORP COM 5.000 P 23J~W 13-MBY-02 8206003 113,27B 50 (31 .218 47) 
CMSENERGYCORPCOM 4 SW p 26-~ I&Mffy~02 7385402 la2 694 50 (28,84048) 
CMSENERGYCORPCOM 230 P 2-APr-011 Il-May-02 3,77476 6 805 B5 (303209) 
CNIS ENERGY CORP COM 600 p 30-A"l 13MBY-02 984720 IS maa (8,26B 60) 
CMS ENERGY CORP COM 7100 P 5-Sep-01 12-Jun-02 10,310 69 16447008 (74,15939) 
CMS ENERGY CORP COM 700 p 31-00-01 12-Jun-02 8 903 87 14 858 24 (5,95237) 
CMS ENERGY CORP COM 100 P I-NOW011 12-Jun-02 1 .27198 2,15386 (asi ea) 
CMSENERGYCORPCOM 400 p I-NOV-01 12-Ar,02 508793 862504 (3,63711) 
CMS ENERGY CORP COM 200 P 2-No"I 12-Jun-02 254398 435200 (1 BOB 04) 
CMSENERGYCORPCOM 600 P 2-Nov-01 12.JLVFM 763189 12 9115 62 IS 3W 73) 
CMS ENERGY CORP COM 20D p 5-NOV-01 12-Jun-02 2,54396 4,47130 (1,92734) 
CMS ENERGY CORP COM 300 P 5-NOV-01 12-Jun-02 3,81594 6,74588 (292992) 
CMS ENERGY CORP COM I'Sm p 25-Ad-02 25,ttd-02 12,19500 1219500 000 
GMS ENERGY CORP COM 8 90D P 25.JL4-02 25-AI-02 7236700 71,66814 68888 
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CMS ENERGY CORP COM 1400 P 3-Apr-01 3D.ALQ-D2 1440556 41,520 92 (27,11535) 
CMS ENERGY CORP COM 7,500 P 11-May-01 3C)-Aug-02 77,17267 22105500 (W 882 33) 
CMSENERGYCORPCOM 4 SOO P 3,AIx-0I 30ALQ-02 S0,66800 14235744 (91,"g ") 
CNA FINL CORP 1,800 P 25-Jul-02 25-JuM 41,400 OD 4154688 (14688) 
CNET NETWORKS INC COM 3,SOO p 19,kMIM 14-Aw02 9,XM 72 9263380 (8342908) 
MET NETWORKS INC COM 3500 P 19-Jan-01 14-Jun-02 9 2D4 72 5045670 (4125198) 
CNF INC 3200 P 25-Jul-02 2S-JuW2 9430400 94,18688 117 12 
COACH INC COM 700 p 4-Jan-02 12-Apr-02 30,97127 27,03127 9,964000 
COACH INC COM 1500 P "an-02 10-Aw-02 w a33 91 5725250 23,57141 
COACH INC COM 2 40D P 44w~02 10-Apr-02 129,33426 92,67864 36 US 52 
COACH INC COM 1400 p di.-J211,02 25-JuH)2 28,79923 27,03127 1,76796 
COACH INC COM 5,ODo P 7-Jan-02 25-JaI42 102 SU 39 9907900 3 775 39 
COACH INC COM 400 P 8-Jan-02 25-JuW2 8.22835 847688 (24853) 
COACH INC COM 6,300 P 25-JLd-02 25-Ad-02 131,10300 136.9%65 (5,89365) 
COACH INC COM 6400 P S-JM~02 30-AUg-02 15929120 Memos 23681 12 
COACH INC COM 3400 P IS-Jan-02 30-Aue2 $482345 7152512 13,09833 
COACH INC COM 2,OD0 p 22,Jan-02 3&Aug-02 49.77850 42.05000 7.72850 
COACH INC COM 8800 P 24-JNFM 30,~ 21902540 19582772 23,19768 
COACH INC COM 1,900 P I-ALV-02 30-Au2-02 47,28957 42 698 OD 469157 
COACH INC COM 200 p 13-Fab402 244OC-02 661390 4.3B650 222730 
COACH INC COM 100 P 44AW-02 24-Oct-02 3 3DS 90 261625 69065 
COBALT CORP COM 3,800 P 30-ALQ-02 I-Sep-02 6859000 6975014 (1,18014) 
COCA COLA CO COM IODO P 3-JarrO2 22-Fef~02 4661130 46,78900 (17770) 
COCA COLA CO COM 500 P 3-Jan-02 28-MU-02 26,03980 23396450 264530 
COCA COLA CO COM 600 P 3-JarD2 24-Apr-02 32 .11115 00 20,07340 4,Bi 160 
COCA COLA CO COM 300 P 3-Jan-02 2-May-02 1713095 1403S70 309428 
COCA COLA CO COM 2000 P 26-Feb-02 28-Jun-02 11370657 93 951 W 1975497 
COCA COLA CO COM I,ODD P IGAP-02 28-JWM 58,85329 54,130 OD 272329 
COCA COLA CO COM 300 P 3-Jan-02 14-Jun-02 1624721 1403670 2,21051 
COCA COLA CO COM 28600 P 25-Jul-02 25-JuW2 1360.21600 1,360,216 00 000 
COCA COLA CO COM 118,700 p 25-JuW2 25-Ad-02 5.645,372 00 5 614 300 85 61,07115 
COCA COLA CO COM 2500 p 25-Jul-W 2S-Ju~M 11890000 118,94700 (4700) 
COCA COLA CO COM 24700 P 25,kil-02 25-Jul-02 1 17473200 1 17473200 000 
COCA COLA CO COM 600 P 3-Ja~02 3-JuW2 33,76128 2807340 568758 
COCA COLA CO COM Soo P 3-Jan-02 T-Od-02 41 12316 3743120 3,69196 
COCA COLA ENTERPRISES INC COM MID P 3-Jar,02 22-Feb-02 522082 S,BOS50 (58568) 
COCA COLA ENTERPRISES INC CON 300 P 3-JM~02 20-Mw-02 529342 5weso (51308) 
COCA COLA ENTERPRISES INC COM 200 P 34a~M 8-Apr-02 377688 387100 (9412) 
COCA COLA ENTERPRISES INC COM 5.000 p 12-Feb-02 21-M&V.02 11149863 8305000 2844863 
COCA COLA ENTERPRISES INC COM 18600 P %-Feb-02 21-May-02 37016893 293 03D 00 8713883 
COCA COLA ENTERPRISES INC COM SSW P 25-Jul-02 25-Jul-02 98 "S DO 98,94500 ODD 
COCA COLA ENTERPRISES INC COM 7600 P 25,JuW2 25-JuW2 138,724 OD 136 724 OD 000 
COCA COLA ENTERPRISES INC COM 8 9DD P 25-Jul-D2 25-JuW2 160,11100 168,89802 121218 
COGNEX CORP COM 2400 p MAL942 I-SepO2 37 SW 00 37 BOD 00 000 
COGNEX CORP COM 5,500 p 3Mug-02 I-Sep-02 W 625 00 B813560 (1,51360) 
COGNEX CORP COM 28100 P 30-Aug-02 I-Sep-02 44257500 44637693 (380193) 
COGNEX CORP COM 3 GIM P I-Sep-02 i%Ow,02 67,68295 6142500 6,23795 
COGNEX CORP COM 6,800 P I-Sep-D2 20-1~ 11974846 107,10DW 1264846 
COGNEX CORP COM 63M P I-Sep-02 17-D~02 I 11,5411 21 9922500 1232321 
COGNIZANT TECH SOLUTIONS CL A 600 P 30-Aug-02 1-Sep-02 34 440 DO 3444600 ODD 
COGNIZANT TECH SOLUTIONS CL A 1 000 P 30-Aug-02 I-Sep-02 57.410 OD 58,887 6D 52240 
COGNIZANT TECH SOLUTIONS CL A 100 P 30-Aug-02 1-Sep-02 574100 5,61600 126 OD 
COGNIZANT TECH SOLLMONS CL A 500 p I-Sep-02 13-Sep-02 3105211 28 7D5 00 2,34711 
COHERENT INC COM 2 ODO P 25-JV~01 25-Feb-02 5643175 100,25120 (4381945) 
COHERENT INC COM 600 P 26-Jan-01 25-Feb-02 18,92953 3019686 (13,26733) 
COHERENT INC COM 500 p 29-Ja~01 25-Feb-02 1410794 26,38640 (12,2T746) 
COHERENT INC COM 100 P 29-A~01 25-Feb-02 282159 5 OT7 88 (2 .25622) 
COHERENT INC COM IOD P 30-&~01 25-Feb-02 282159 518203 (2,36044) 
COHERENT INC COM Soo p 30-J"I 30-Aug-02 12,83081 3109218 (18261 57) 
COHERENT INC COM 600 P 31-Jan-01 30,Aug-02 12,83061 31,17486 (1834425) 
COHERENT INC COM 300 P 27-J"I 30-Aug-02 8,41531 10,20000 (378469) 
COHERENT INC COM 20D P 294W~01 3"uQ42 427087 708720 (2,81033) 
COHERENT INC COM 555 p 2-A"I 3GAug-02 it 86832 19821 10 (795278) 
COHERENT INC COAA too p 3-A"I 30,Aug-02 2,13844 352850 (139006) 
COHERENT INC COM 300 p S%k"I 30ALQ-02 641531 10 .34979 (393448) 
COHERENT INC COM ISS P S-Jul-01 30-Atg-02 397749 8,32590 (2,34041) 
COHERENT INC COM 284 P 9-A"I 30,"-02 6,07316 990288 (382972) 
COHERENT INC COM 75 P 30-Jul-01 30-Aug-02 1,60383 275250 (1 .14867) 
COHERENT INC COM 200 P 21-Se"I 30,~ 427687 5,35200 (107513) 
COHERENT INC COM 50 P 304Dct-01 3aAug-02 1,06922 140000 (33078) 
COHERENT INC COM 4,90D p 7-Jj~ 3"ug,02 104 7113 34 164,14705 (59,363 72) 
COHERENT INC COM SOD p 22-May-02 30,Aug-02 10.69218 15.15500 (4.46282) 
COHERENT INC COAA 400 P 23-May-02 3OAug-02 8.5,53 74 12,41116 (3.85742) 
COHERENT INC COM 550 p 24-May-02 3~2 11.76140 17,04269 (528129) 
COHERENT INC COM 2DD p 29-J~ 3~2 4,27687 448780 (21093) 
COHERENT INC COM 25 P 29-A&M 3~2 53045 56097 (3049) 
COINSTAR INC COM 4,100 P MAug-02 I-Sep-02 110,70000 111,10795 (40795) 
COINSTAR INC COM 1600 P I-Sep-02 4-Od-02 43,57848 48,60000 (5,02152) 
COMSTAR INC COM I,ODO P I-SeplD2 20-Dec-M 23,20780 27,00D 00 (379220) 
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COLGATE PALMOLIVE CO 20D P 3-Jan-02 22-Feb-02 11,18823 1143900 (250 Tr) 
COLGATE PALMOUrVE CO 200 P 34~02 28-MW-02 11,44970 1143900 1070 
COLGATE PALMOUVE CO 100 P 3-Jan-02 6-Jun-02 5.555.24 571950 (16126) 
COLGATE PALMOUVE CO 6 30D P 25,kd.02 25-Jul-02 31871700 318,717 OD 000 
COLGATE PALMOLIVE CO 34,700 P 25-Jtd-02 25-Ad-02 l.7S547300 VW 082 64 19 39D 3S 
COLGATE PALMOLIVE CO 6000 P 25,kd-02 25-JuHV 30354000 3M,540 00 ODD 
COLGATE PALMOUVE CO 10D P 3-Jan-02 30-Jul-M 515539 571950 (56411) 
COLGATE PAUMOLrVE CO 100 P 3-Jar,02 11-SOP-02 560208 5.71950 (11742) 
COLGATE PALMOUVE CO 2W P 3-Jan-02 7-Oct-02 10,97280 1143900 (46620) 
COLONIAL BANCGROUP INC COM 6200 P 25-JuM 25,kd-02 7999000 79.98000 ODD 
COLONIAL BANCGROUP INC COM 2 30D P 25-Ad-02 25-Ad-02 29.67000 2976653 (96 a3) 
COLONIAL PPTYS TR COM SHS BEN 5900 P 30,ALQ-02 I-Sep-02 210,099 DD 21182888 (1,729 SO) 
COLONIAL PPrYS TR COM SHIS BEN 900 P I-Sep-02 20-De~ 3039955 3204900 (164945) 
COLUMBIA SPORTSWEAR CO COM 900 P 25,kd-02 25-Jul-W 27 342 OD 27-IM 98 13302 
COMCAST CORP CL A SPL 2w P 3-Jan-02 22-Feb-02 6,27420 715700 (88280) 
COMCAST CORP CL A SPL 200 P 3-Jan-02 20-MM-02 6,59206 715700 (%494) 
COMCAST CORP CL A SPL 200 P 3-Jarp02 12-MN-02 656890 7.15700 (su 10) 
COMCAST CORP CL A SPI. 100 P 3-Jar.02 B-Apr-02 300240 357850 (57610) 
COMCAST CORP CL A SPL 30D P 3-Jan-02 la-Apr.02 8,92980 1073550 (1,80570) 
COMCAST CORP CL A SPL 200 P 3-Jw~02 ID4WY.02 5 778 82 715700 (137818) 
COMCAST CORP CL A SPL 10.8w P 25-JUW2 25-JUW2 195,34400 19634400 000 
COMCAST CORP CL A SPL so 3w P 25,k&M 25,kd-02 914 454 OD 916.9m 111 (2,44961) 
CONICAST CORP CL A SPL 16'sw P 25-Jul-02 25,JUM2 29997000 29997000 000 
COMCAST CORP CL A SPL 200 P 3-JWrC2 30%kd-02 4,27187 7,157 OD (2 WS 13) 
COMCAST CORP CL A SPL 20D P 3-Jan-02 22-JuW2 4 18445 7,15700 (2 972 W 
COMCASr CORP CL A SPL 2500 P 28,Jtr~02 30-Aug-02 60,53567 5859225 1,94342 
COMCAST CORP CL A SPL. I 70D P 24,1~ 30-Aup-02 41 16428 31,40954 9,76472 
CONICAST CORP CL A SPI. 4200 P 28-Jwt02 30AL*W 10008600 98,43498 I,a5l 02 
COMCAST CORP CL A SPI. 300 P &JW,42 23-Aug-02 730750 10 735 5D (3.42770) 
COMCAST CORP CL A SPL 100 P 34&~W II-Sep-02 2,45443 357850 (1 124 07) 
COMCAST CORP CL A SPI. 100 P 4-Jwl*2 II-Sep-02 245443 3,50372 (1,04929) 
COMERICA INC COM 3DO P II-Oct-Do B-MM-02 18 9D7 22 1575600 315122 
COMERICA INC COM I 20D P 10-Nov-00 "w-02 75.62886 6435552 11 .2733.4 
COMERICA INC COM 1600 P 13-Nov-00 8-Ma-02 10083849 a2 432 00 18,40549 
COMERICA INC COM I'loo P 17-NOV-00 8-Mar-02 6932646 65,42900 13 a97 46 
COMERICA INC COM 1400 P I-Mar-ol 8-Mar-02 8823368 72 G32 24 15,201 " 
COMERICA INC COM 2 2DO P 15-Nw-01 8-Mar-02 138,65292 10032800 30,324 92 
COMERICA INC COM 2,000 P 25-JuI-M 25-Jul-02 10654000 10654000 000 
COMERICA INC COM 7 SOD P 25-Jui-02 25-Jul-02 415 SM 00 41550800 000 
COMERIGAINCCOM 4800 P 2&JtA-02 25-Ad-02 255,69600 255 436 W 25920 
COMMERCE BANCORP INC N J 4100 P 25-Jul-02 2S.A"2 166 624 OD 169,06883 (2,44463) 
COMMERCE BANCORP INC N J 7600 P G-Jun-02 "ep-02 36031600 351,0212 8 BS3 Sa 
COMMERCE BANCORP INC N J 5500 P 30,"-02 I-Sep-02 260,755 OD 26075500 000 
COMMERCE BANCORP INC N J SOD P 3D-Aup-02 I-Sep432 37.92800 3BOB200 (13400) 
COMMERCE BANCORP INC N J I8,9D0 P 30-Aug-02 1~Sep-02 8960,4900 899,9D2 71 (385371) 
COMMERCE BANCSHARES INC 4100 P 25,JuW2 25-Juk2 16D,023 00 158.47689 1 s" I I 
COMMERCE BANCSHARES INC 600 P 3-May-W 30-AuQ-G2 26,T70 00 27,13392 (136392) 
COMMERCE BANCSHARES INC 3,800 P 3-M~2 30 Aug-02 16344105 171,SQ 16 (8,40711) 
COMMERCE GROUP INC MASS 6 60D P 26-ALg-02 I-Sep-02 255,420 DD 26416830 (874830) 
COMMERCE GROUP INC MASS 8250 P 27-Aug-02 I-Sep-02 319,27500 33011850 (1084380) 
COMMERCE GROUP INC MASS 8,250 P 28-Aug-02 I-Sep-02 319 275 OD 32414415 (4,86915) 
COMMERCE GROUP INC MASS 8600 P 29-Aug-02 I-SepD2 256,42000 262761 18 (734118) 
COMMERCE GROUP INC MASS 90D P 30-Aug-02 I-SOP-02 34 a3O OD 3532104 (49104) 
COMMERCE GROUP INC MASS 3,3W P 3D-Aug-02 I-SapO2 127,71000 130 07D IS (2,3W 16) 
COMMERCE GROUP INC MASS Soo P 4-OcI-02 18-NOV-02 2890552 24,72400 4.18072 
COMMERCIAL FED CORP COM 6600 P 30Auo2 I-S&PW 16a 3DD OD 18830000 000 
COMMERCIAL FED CORP COM 5,600 P 30-Aug-02 I-Sep-02 142,80000 146,11128 (331128) 
COMMERCIAL FED CORP COM 16W P I-SOP-02 20-D&C-02 36 &V 97 4D,800 00 (396303) 
COMMERCIAL NET LEASE RLTY INC 7,400 P 30AL19-02 i-sepw 116,25400 118,20908 (195508) 
COMMONWEALTH BANK OF AUSTRALIA I em P 19Z~Oi 22-Feb-02 26,36131 23,66950 2,69181 
COMMONWEALTH BANK OF AUSTRALIA 2 30D P 18-D~01 22-FebD2 3789,139 3411544 377895 
COMMONWEALTH BANK OF AUSTRALIA 70D P 19-Dec-01 12-MU-02 11,17646 1035540 821 DO 
COMMONWEALTH BANK OF AUSTRALIA 28W P 20-Dec-01 12-MM-02 ",705 83 4100862 369721 
COMMONWEALTH BANK OF AUSTRALIA 2700 P 21-Dec-01 12-MW-02 43,10920 4026717 2,84203 
COMMONWEALTH BANK OF AUSTRALIA 2700 P 3-May-02 4-JLd-02 48 754 W 4875310 (196850) 
COMMONWEALTH BANK OF AUSTRALIA 6,tOD P 22-Jan-02 4-Jut42 10569854 10t.120 33 4,57821 
COMMONWEALTH BANK OF AUSTRALIA 2,9DO P 21-Dec-01 4-JLd-02 5025013 43 .249 92 7.ODO 21 
COMMONWEALTH BANK OF AUSTRALIA 2,100 P 4-Ar,42 29-N~02 31,78772 40,8W 52 (9.08090) 
COMMONWEALTH BANK OF AUSTRALIA 6200 P 24-Oct-02 29-How-02 93.1149 46 103,SW 26 (9 sas 80) 
COMMONWEALTH BANK OF AUSTRALIA 22W P 3-Jurp02 28-Now-02 33,54168 42,564 T7 (902311) 
COMMONWEALTH BANK OF AUSTRALIA 55W P 4-Jun-02 28-NmuO2 a3 a54 16 10703688 (2318270) 
COMMONWEALTH BANK OF AUSTRALIA i,aco P 3-May-02 27-Now-02 27,06960 32.W2 08 (543246) 
COMMONWEALTH BANK OF AUSTRALIA 3101 P 6,1~ 27-No"2 4661187 55,070 59 (9 

m 

72) 
COMMONWEALTH BANK OF AUSTRALIA 4,000 P 3,JLwPO2 27-Now-02 6D.154 67 7739048 (17,23581) 
COMMONWEALTH BANK OF AUSTRALIA 70D P 3-Jun-02 27,110Y-02 10,S4879 1354333 1299454) 
COMMONWEALTH TELEPHONE 2,900 P 30-Aug-02 I-Sep-02 11092500 11092500 ODD 
COMMONWEALTH TELEPHONE 5= P 3DAug-02 1-SepO2 IS8 9DO 00 tS8 900 OD 000 
COMMONWEALTH TELEPHONE 4w P 3GAug-02 I-Sap-02 15,300 OD 15,45500 (15600) 
COMMONWEALTH TELEPHONE 5300 P 30,~2 I-Sep-02 202.725 OD 2D4 432 13 (1,70713) 
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COMMONWEALTH TELEPHONE 30D P 31)-A~2 I-Sep-02 1147500 11,48901 (1401) 
COMMSCOPE INC COM 2,4100 P 22-Jun-01 7-Feb-02 3151192 4240620 (10 M 28) 
COMMSCOPE INC COM 9w P 21-Re"I 7-Feb-02 14,18037 14.68701 (505 S4) 
COMMSCOPE INC COM 30D P 22-Jun-01 7-Feb-02 513716 6,36093 (1,22375) 
COMMSCOPE INC COM 1200 p 21-MM-00 6-Feb-02 22.67248 5107200 (2839954) 
COMMSCOPE INC COM 1100 P 2-Jun-00 6-Feb-02 2078309 4459100 (24.10791) 
COMMSCOPE INC COM 600 p 26-Jul-W &Feb .02 11,206 23 2058600 (924977) 
COMMSCOPE INC COM 5,400 P 22-Jun-01 6-Feb-02 10202608 11449674 (12,47068) 
COMMSCOPE INC COM 1 IDD P 22-A&99 5-Feb-D2 2112980 37 SW 29 (164OS") 
COMMSCOPE INC COM 2.800 P 23-Jul-99 5-F&b-02 537849S 98 .24a 60 (42,46365) 
COMMSCOPE INC COM 100 P S-Rep,99 5-Feb-02 1,92089 3,51850 (159761) 
COMMSCOPE INC COM Soo P 28-SOP49 -~Fab-02 9,60,448 17,59110 (7.98664) 
COMMSCOPE INC COM Soo P 21-MM-00 S-Fab-02 960446 2128000 (1187SS4) 
COMMSCOPE INC COM 12500 p 30-Aug-02 I-Sap-02 84 5W 00 84831 25 (33125) 
COMMSCOPE INC COM 9DO p I-Sep-02 4-OCt-02 5.%921 S,0S4 OD (8479) 
COMMUNITY BK SYS INC COM 300 P 13-1,10"1 30-Amg-02 9~311 72 7,69281 161891 
COMMUNITY BK SYS INC COM 2175 p 13-Now0l 3DAA,9-M 6750996 5731125 1019871 
COMMUNITY SK SYS INC COM 225 P 29-A"2 30-AUO-02 6.9113 79 6,56888 414 91 
COMMUNITY FIRST BANKSHARES INC I am P 30~2 "aPID2 43.SS2 OD 4355200 0 OD 
COMMUNITY FIRST BANKSHARES INC 9w P 30-Aug-02 i-SOP-02 2449800 2437254 12548 
COMMUNITY FIRST BANKSHARES INC 2,100 P 30-ALm-02 I-Sep-02 57,16200 57,19371 (3171) 
COMMUNITY HEALTH SYS INC NEW 7,900 P 25-Jul-02 25 ..W"2 191.542 00 181.34371 19829 
COMMUNITY HEALTH SYS INC NEW 25,0DO p 30-AUQ.02 I-Sep-02 59750000 59S,62000 1,08000 
COMPAQ COMPUTER CORP COM 2.ODD P 17-Aug-W 23 .Jar,02 21 SM 67 65.060 (0 (4318333) 
COMPAQ COMPUTER CORP COM 1,700 p 21-MV-00 23-jw~02 1858667 51 .467SO (3288093) 
COMPAQ COMPUTER CORP COM 210D P 19-Ju$-W 23,W~02 2296000 6807550 (35,11550) 
COMPAQ COMPUTER CORP COM AOO P 31-Jwi-00 23,W~02 4.37333 11 .03700 (666367) 
COMPAQ COMPUTER CORP COM 5w P 17-Aug-M 25,4v~(V 694488 1526500 (10,32014) 
COMPAQ COMPUTER CORP COM 400 P isma"I 25-JarrG2 475589 63%16 (1 GM 27) 
COMPAQ COMPUTER CORP COM 2100 P 18-Sep-00 25-Ja"2 2496841 6240675 (3743834) 
COMPAQ COMPUTER CORP COM 400 p 2S-Jan-01 25-Jff~(V 475589 9 422 OD (4,66a 11) 
COMPASS BANCSHARES INC 9ow P 25,Ad-02 25-JW-02 27 1.800 OD 270,86,1 9D 93510 
COMPASS GROUP ORD GBPO 10 11500 p 9,44)r-02 ~Sap 02 5333047 783726S (2504218) 
COMPASS GROUP ORD GBPO 10 asoo p 9AM-02 4-Sep-02 4f .198 10 5997212 (1877402) 
COMPASS GROUP ORD GBPO 10 4900 P 28-kr~02 ~Sap-02 2293995 2952914 (058929) 
COMPASS GROUP ORD GBPO 10 S,300 p 144-02 ~SCP-02 2481249 32.87218 (a 059 6% 
COMPASS GROUP ORD GBPO 10 6800 P I-Jul-02 &SOP-02 30.89397 4093517 (10,04120) 
COMPASS GROUP ORD GBPO 10 12 OW P I-Jul-02 &Sep-02 6916316 7938943 (2022627) 
COMPASS GROUP ORD GSPO 10 8,0DD P a-Apr-02 2-Sap-02 3997458 5372217 (13,74759) 
COMPASS GROUP ORD GBPO 10 4,8W P 9APr-02 2-Rep-02 23,911475 32,71207 (872732) 
COMPASS GROUP ORD GBPO 10 17 SW p 9AW-02 3-Sep-02 111 68380 11926274 (3757894) 
COMPUTER ASSOC INTL INC COM S,700 P 2S-Jul*2 2S.Jul-02 5098700 50 987 OD 000 
COMPUTER ASSOC INTL INC COM 322M P 25-JLA-02 25,AA-M 245,04200 264 XO 02 (1929102) 
COMPUTER NETWORK TECHNOLOGY CO 5350 P 27 MN-02 64ANY-02 37.30068 69.6" is (32.3-4348) 
COMPUTER SCIENCES CORP COM I 9CO P 25-Jul-02 25,k"2 6802000 68 020 OD 000 
COMPUTER SCIENCES CORP COM 6,40D p 25,JL"2 25-Jul-02 229 120 DD 22704000 205000 
COMPUTER SCIENCES CORP COM 5 10D P 25-Jul-02 25-JuW2 182 SSO W 182 SIX) 00 000 
COMPUTER SCIENCES CORP COM 4,70) p 18-JM-01 30-Aug-02 17388395 185,15650 (11,27255) 
COMPUTER SCIENCES CORP COM I sw P 6-Jul-01 30,~ 5549488 51,23250 42S238 
COMPUTER SCIENCES CORP COM asw p 6,k"I 311AL9-02 241058-24 222.00750 1905074 
COMPUTER SCIENCES CORP COM 1,800 p 19,1,~01 30-A,19102 ae 294 00 7091100 (4 617 OD) 
COMPUTER SCIENCES CORP COM loo P 22-Jul-02 18-0~02 3509 22 3,510 00 (5373) 
COMPUTER SCIENCES CORP COM loo P 3-A"2 2-DOC-02 3,41989 4,02200 (60211) 
COMPUWARE CORP 1200 p 3-J"2 14.JM-02 840142 1431000 (5,90858) 
COMPUWARE CORP low P 3,J"2 24-Jun-02 608481 1192600 (584019) 
COMPLIWARE CORP 4300 P 25-JL"2 25.JL6-02 1758700 17,58700 000 
COMPUWARE CORP 23500 P 25-JL"2 25-jul-02 96 115 OD 9806315 (1,94a IS) 
COMPUWARECORP 100 P 3,tan-02 30-jLd-02 41694 119250 (77556) 
COMPUWARECORP ow P 22-Feb-02 30-Ad-02 375243 9,85734 (610491) 
COMPUWARE CORP 9w P 3-Jan-02 12-Jul-02 382498 111 732 50 (690762) 
COMVERSE TECHNOLOGY INC 300 P 3-Jan-02 22-Feb-02 4,74052 7.36950 (262898) 
COMVERSE TECHNOLOGY INC 2000 P 25-Jul-02 25-JLA-02 15,20000 15,20000 000 
COMVERSE TECHNOLOGY INC 13200 P 25-JuI-02 25-Jul-02 IOD,320 00 105,42312 (510312) 
CONAGRA FOODS INC COM 1400 P 4-De~01 17-Jun-02 3425698 32.311060 167636 
CONAGRA FOODS INC COM 4 90D P A-Dec-01 19-jur,02 122,15332 113,33210 882122 
CONAGRA FOODS INC COM 7600 P so"I 19-Aw,02 18946229 17694624 12,51605 
CONAGRA FOODS INC COM 6,-W P 25-JL"2 25-AA-02 150,35000 15035000 000 
CONAGRA FOODS INC COM 38000 P 25-JL"2 25,kd-02 921 SW 00 91239140 910860 
CONCORD CAMERA CORP 200 P S-JuI-W 15-MW-02 16114 77 4,20D 00 (2515.23) 
CONCORD CAMERA CORP 700 P 10-Jul-00 15-MV-02 589571 15 39D 27 (949356) 
CONCORD CAMERA CORP 100 P 17-Jul-00 1S.Mw-02 84239 2481-25 (163886) 
CONCORD CAMERA CORP loo P il)-Ju~W 15-MN-02 84239 249125 (163586) 
CONCORD CAMERA CORP 100 P 20,hd-W 15-Ahv-02 84239 2,56439 (1,74199) 
CONCORD CAMERA CORP loo P 28-Jul-00 15-MW-02 84239 2 190 112 (1 .34823) 
CONCORD CAMERA CORP 200 P 21-Sep-00 24-JUM2 77898 4,8110 OD (362102) 
CONCORD CAMERA CORP aw P 21-Sep-W 23,JuI-(V 308503 18 401D 00 (15,31497) 
CONCORD CAMERA CORP 100 P 28-jul-w 23-JuW2 38563 2,19062 (180499) 
CONCORD CAMERA CORP 2DO P 31-Jul-W 23-JuW2 771 26 427536 (3 SD4 10) 
CONCORD CAMERA CORP I sm p 21-Sep-00 24-Jul-W 552628 3450000 (2897372) 
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CONCORD CAMERA CORP 90 P 2-Apr-01 24-Ad-W 33155 585 OD (2S342) 
CONCORD CAMERA CORP IDa P 22-May-01 24-JUM 36842 95100 (502SO) 
CONCORD CAMERA CORP 250 P 30-Jul-01 24%h"2 92105 1,49250 (57145) 
CONCORD CAMERA CORP 200 P 3D-OcI-0I 24-JW-02 738S4 81388 (7704) 
CONCORD CAMERA CORP 960 P 2044~01 24,k"2 3.538 112 430080 (76398) 
CONCORD CAMERA CORP 1,100 P 20-NOWOI 25-kd-02 4.21771 4 928 00 (71029) 
CONCORD CAMERA CORP 1300 P 20-~l 31-AdM 5,35948 582400 (45452) 
CONCORD CAMERA CORP 1,175 P 20-No"I 7-Aug-02 495541 SA64 00 (30859) 
CONCORD CAMERA CORP 4115 P 2044~01 8-Ag-02 17,23475 1843520 (1,20045) 
CONCORD CAMERA CORP 2500 P 2044ov-01 6,Aug-02 1004969 11,20D 00 (1,15031) 
CONCORD CAMERA CORP 600 P 20-1,1~01 2-ALg-02 2,47193 2,658 00 (21607) 
CONCORD CAMERA CORP 450 P 2ONw-01 I-Aug-02 1,73245 2 016 OD (28355) 
CONCORD COMMUNICATIONS INC 17.000 P 26-ALQ-02 i-Sep-02 128.35000 122,11270 623730 
CONCORD COMMUNICATIONS INC 21250 P 27-Aug-M I -Sep-02 160,437 SD 15941325 1,02425 
CONCORD COMMUNICATIONS INC 21 250 P 25-Aug.02 I-SOP-02 16043750 15998063 45687 
CONCORD COMMUNICATIONS INC 17000 P 29-Aug-02 I-Sep-02 125,35000 13722400 (8,874 OD) 
CONCORD COMMUNICATIONS INC a.soo P 3DAug-02 I-Sep-02 6417500 6586140 (168640) 
CONCORD EFS INC COM 300 P I I-Oclol 25-Feb-02 6,87051 836190 50861 
CONCORD EFS INC COM 7300 P 20-~l 25-Feb-02 215,548 99 211,04300 4 805 99 
CONCORD EFS INC COM 6,200 P 50~01 25-Feb-02 18332380 19428754 (10,96374) 
CONCORD EFS INC COM 2 9DO P 11-Od-ol 12-Feb-02 7980100 80831 70 (103070) 
CONCORD EFS INC COM 7,40D P 28-Feb-01 i3-Feb-02 215 ISO 94 17124229 43,914 65 
CONCORD EFS INC COM 3,300 P ii-Oct-al 13-Fab-02 9594837 9195090 3,96747 
CONCORD EFS INC COM 59W P 25-Ju&02 25,kd-02 *4 874 OD 134$7400 000 
CONCORD EFS INC COM 28100 P 25-julm 25-Jul-02 642,36600 663 Oi l 92 (2144592) 
CONCORD EFS INC COM a.0010 P 26~JUI-W 25-Jul-02 182.88000 182SBOOD 000 
CONCORD EFS INC COM 700 P 3-Jel-02 IS-Sep-02 10 4&5 68 2225650 (11,77082) 
CONCORD EFS INC COM 400 P 3-J~W 27-SOP-02 6.66479 1271800 (605321) 
CONCORD EFS INC COM 200 P 28-jw~W 27-SeP102 333240 5 605 is (2,27276) 
CONCORD EFS INC COM 5w P 3-Jan-02 3~p-02 9,67470 1589750 (622280) 
CONCORD EFS INC COM 100 P Mjw~02 IS~Oct-02 I.SS375 2 OW 58 (124833) 
CONCORD EFS INC COM 200 P 13-Feb-02 16-OU-02 310750 5,&36 is (272866) 
CONCORD EFS INC COM 200 P 20-Mm-02 16,00-02 3.10750 670794 (3 6W ") 
CONCORD EFS INC COM 100 P 2G-Mw-02 24-Ocl-02 167879 335397 (167518) 
CONCORD EFS INC COM 200 P 16-Apr-W 244)0-02 335757 679814 (3 440 57) 
CONCORD FFS INC COM 200 P 16-Apr.02 11-NM-02 2,935 91 679814 (3,66223) 
CONCORD EFS INC COM 100 P 20-11~ 1 I-Nov-02 1,46795 318050 (171255) 
CONCORD EFS INC COM 200 P 20-May-02 10-Dec-02 310574 636100 (325426) 
CONCORD EFS INC COM 300 P 7-Aug-02 lGZ)WA)2 46SO12 5,70450 (1 G" 38) 
CONECTTV INC COM 6300 P 25-JUI-02 25-JU&02 160,25500 149 SOO 00 58700 
CONEXANT SYSTEMS INC 16,300 P 25-JWM 25,kd-02 31 .11000 32231 79 (112179) 
CONEXANT SYSTEMS INC 14M P 3-jan-02 22-M-02 272992 8 336 St IS Soo 5911 
CONEXANT SYSTEMS INC 600 P 5-Feb-02 22-Ju&02 116996 2,75989 (155993) 
CONEXANT SYSTEMS INC 500 P 4-Mar-02 1,Sep-02 71498 220971 (149473) 
CONEXANT SYSTEMS INC Sm P 2e-mw-02 3-Sap-02 71498 2,25148 (153650) 
CONEXANT SYSTEMS INC I ODO P 24-Apr-02 3-Sep-02 1,42995 410260 (267264) 
CONMED CORP COM 3 930 P 30-Aug-02 I-SOPID2 74,17a DO 7417800 000 
CONMED CORP COM 1000 P i-Sep-02 2D-Dec-02 1909162 1902000 7162 
CONNECTICUT BANCSHARES INC COM 2200 P 30-Aug-02 I-Sep-D2 78,9110 OD 79 T79 92 (79992) 
CONNETICS CORP COM 5,200 P 30-Aug-02 i-sap-02 5304000 5600400 (2,96400) 
CONOCO INC COM 1,700 P I Wun-01 30-Jan-02 4865191 S1,40800 (275609) 
CONOCO INC COM 7200 P 25-Ju&M 25%k"2 15444000 IS444000 000 
CONOCO INC COM 36 .100 P 25-Ju&02 2&JuW2 774,34500 7118 824 71 (14,47971) 
CONOCO INC COM 8,200 P 25-Jul-02 25-Ju&02 175 890 OD 17589000 000 
CONOCO INC COM 16000 P 26-Jul-01 14-Aug-02 38345445 47407840 (90S9395) 
CONOCO INC COM 6 IDO P 3Aug-01 14-Aug-02 14620344 182.DS4 26 (35 1360 82) 
CONOCO INC COM 9w P ~I WAUO-02 21,35641 26,86194 (5,47563) 
CONOCO INC COM 2000 P 3-Ate-01 14-Aug-02 4752537 5983340 (1230803) 
CONOCO INC COM 100 P 11-jun-01 30-AUg-02 2.45500 302400 (56900) 
CONOCO INC COM 4300 P 29-AP41 30-Aug-02 10556500 124,37750 (1881250) 
CONOCO INC COM 2400 P 17-May-02 3(~Aug-02 5B 920 00 6767184 (8,751 84) 
CONOCO INC COM 2 ODO P 28-Jtx)42 30-Aug-02 4910000 54.64000 (554000) 
CONOCO INC COM 400 P 28.Jun-02 3~2 9'am 00 1098798 (1,16796) 
CONSOL ENERGY INC COM I sm P 25,Ju&02 25,k"2 1702500 17,72595 (70395) 
CONSOLIDATED EDISON INC COM 25W P 26,hAM 25..kj&02 97 50D 00 97 SW 00 000 
CONSOLIDATED EDISON INC COM 15 ODO P 25-JuI-02 25,hd.02 59S,0DO 00 571,440 OD 13.SW OD 
CONSTELLATION BRANDS INC CL A 700 P 27-SeP-01 244W~M 32,33069 2905273 3,27790 
CONSTELLAT10N BRANDS INC CL A 9w P 27-Sep-01 25-.Iar~02 40,aG4 04 37 353 51 345133 
CONSTELLATION BRANDS INC CL A 2,000 P 27-Sep-01 19-APr-02 11 3,IM 59 &300780 3009579 
CONSTELLATION BRANDS INC CL A 300 P 27-Sap-01 IS-Apr-02 1693448 1245117 4,4a3 31 
CONSTELLATION BRANDS INC CL A I ODD P 27-SeP-01 24,APr-02 57,54366 4150390 10,03976 
CONSTELLATION BRANDS INC CL A 400 P 2~1 24-Apr-02 2301747 1654800 646947 
CONSTELLATION BRANDS INC CL A 400 P 27-Sep"Ol 23-Apr.02 2294222 16SIIIS6 634066 
CONSTELLAT10N BRANDS INC CL A 9DO P 28-SOP-01 25-Apr-02 5148879 37= 00 1425579 
CONSTELLATION BRANDS INC CL A 100 P 27-Sep-01 17-Apr-02 565557 415039 150518 
CONSTELLATION BRANDS INC CL A 400 P 27-Sep-01 I&Apr-02 22 64023 I6,WI 55 6,03867 
CONSTELLATION BRANDS INC CL A 5,200 P 25-Ju&02 25-Jul-02 141 38800 t42 493 52 (1,10552) 
CONSTELLATION ENGY GRP INC COM I aOD P 25-J.W2 25-Jul-02 43 650 OD 43 &W 00 000 
CONSTELLATION ENGY GRP INC COM 11,600 P 25-Jul-02 25-Jul-02 "1'30000 28037200 92800 
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CONTINENTAL AIRLS INC CL 0 4SOO P 25-Jul-M 25-AA-02 45 315 OD 43 468 415 184815 
CONVERGYS CORP COM 200 p 3-,18~02 5.Feb.W 5,40290 748100 (1,07010) 
CONVERGYS CORP COM 20D P 3-JW,42 20-MW-02 6,138910 748100 (1,34210) 
CONVERGYS CORP COM 300 p 34M~M ISW-02 915407 11 .22150 (206743) 
CONVERGYS CORP COM 1,900 P 25-JI&02 25-k"2 2802500 28 025 OD 000 
CON)JERGYS CORP COM 12200 P 2"1-02 2&JUW2 179 9W 00 17895936 99064 
CONVERGYS CORP COM 400 P 3-Jan-02 15-AUR-02 637980 14,96200 (8,58220) 
CONVERGYS CORP COM 200 p 224W~02 3Sep-02 3,47789 6 195 OD (2 .71711) 
CONVERGY5 CORP COM 100 P 24-JurrO2 3-SOPID2 I T38 95 1 $41 50 (102 55) 
CONVERGYS CORP COM 200 P 24-Aff~W 27-Sep-02 3,19190 368300 (491 10) 
CONVERIUM HUDGS CHFIO 1,600 P 1243e~01 4-DeO4D2 6279821 78,142 D9 (1534388) 
CONVERIUM HLDGS CKFIO 50D P 12-06C.01 2-Dec-02 21,01781 2441940 (3,40159) 
CONVERIUM HLOGS CHFIO 1000 P 12-D~01 3-13~02 4097001 48,15M 81 (7 SW 80) 
COOPER CAMERON CORP IDD P 3-Jan-02 28-Jan-02 4,00843 386250 M 83 
COOPER CAMERON CORP 200 P 3,.)W~02 5-Fe"2 a .037 87 772500 31287 
COOPER CAMERON CORP IDO p 3-Jan-02 22-Feb-02 4,35473 3.8&2 50 50223 
COOPER CAMERON CORP 100 P 3-Jan-02 13-Feb-02 4,0DI 43 386250 13893 
COOPER CAMERON CORP 400 P 4-Apr-M 12-MW-02 20,50677 19 012 OD 1,49,477 
COOPER CAMERON CORP IDD P I-Feb-01 12-MW.02 5,12569 615506 (105837) 
COOPER CAMERON CORP 1,400 P 27-Feb-01 12-MM-02 71 77370 36,04540 (1427170) 
COOPER CAMERON CORP 400 P 4-Apr-01 21-MW-02 20 731 ag 19,01200 1,719 a9 
COOPER CAMERON CORP I'm P B-Aug-01 21.MW-D2 82 927 55 7045048 1247107 
COOPER CAMERON CORP 100 P 3-Jarp02 12-Mar-02 5 04r 42 385250 1 18392 
COOPER CAMERON CORP IDO p 3-Jan-02 4-MM-02 467542 386250 81292 
COOPER CAMERON CORP IOD P 3-~ ISAPr-02 5,15634 3 8r2 50 129384 
COOPER CAMERON CORP 100 p 31tffi~m S-Apr-D2 5,03034 3,85250 116754 
COOPER CAMERON CORP 3,300 P 25-Ad-02 25,kd-02 134 5W 00 13586100 (135300) 
COOPER COS INC COM NEW 500 P 6-Apr-01 16A9-02 25,18874 23,80495 1,38189 
COOPER COS INC COM NEW 1700 P S-Apr.01 I-Sep-02 77.16300 8093549 (377349) 
COOPER COS INC COM NEW I .Boo P 9-Apr-01 I-Sep-02 81,70200 08,69464 (899264) 
COOPER COS INC COM NEW 100 P ID-Apr-01 I-Sep-02 453900 486106 (32206) 
COOPER COS INC COM NEW 400 P 21-Sep-01 I~Sep-02 18.1560D 18,86256 1,29344 
COOPER COS INC COM NEW ow P 30-Aug-02 I-Sep-02 4095100 40,85100 000 
COOPER COS INC COM NEW 60D P 30-ALID-02 "ep-D2 27 234 OD 2747100 (23700) 
COOPER COS INC COM NEW isloo p 3OAug-02 I-Sep-02 82155900 83232850 (1076950) 
COOPER INDS INC COM 1 400 P 21-MV-00 24-Jan-02 4853321 4754750 98571 
COOPER INDS INC COM 400 p IS-Apr-01 24-Jer,02 13,1166 63 1437464 (50801) 
COOPER INDS INC CON SIX) P IB-Apr-01 20-MW-02 37.16044 32342964 481750 
COOPER INDUSTRIES LTD 1,101) P 22-May-02 296May-02 47 947 55 45,13300 281455 
COOPER INDUSTRIES LTD 1,300 p 22-Mrt-02 2%Afty-02 5666529 6333900 3,32629 
COOPER INDUSTRIES LTD 9w p 22-May-02 29-May-02 3922962 3692700 2,302 62 
COOPER INDUSTRIES LTD I ODD P 25-Jul-02 254Ld-02 2869913 2870000 (087) 
COOPER 71RE & RUBR CO 26W P 12-Jun-02 26 .JLA-02 51 V7 93 53,92166 (2,7W 73) 
COOPER TIRE & RUBR CO 700 P 25-JuM 25-A&W 13 734 OD 1373400 000 
COOPER 71RE & RUBR CO 4 500 P 25-Jul-02 25-Jul-W 88,290 00 8596395 232605 
COOPER TIRE & RUSR CO 3 ODD P 13.MW-02 30-AU2.02 02,86310 6545100 4258790) 
COOPER TIRE & RUBR CO 3 5w P 13-Mm-02 I-Sep-02 73,080 DD 76,35950 (327950) 
COOPER TIRE & RUBR CO 300 p 13-MW-02 I-SOP02 8,26400 856250 (298 50) 
COOPER TIRE & RUBR CO 8 7DD p 14-MW-02 I-Se"2 181,65600 193,40100 (1174500) 
COOPER TIRE & RUBR CO 12,50D p I-SaP02 29-Oct-02 16054140 261 000 OD (IOD.458 60) 
COORS ADOLPH CO CL B 400 p 25-JuM 25-All-M 2283200 22 Ill? 00 000 
COORS ADOLPH CO CL 8 2.oDo P 25-Jul-02 2&J"2 114 1600D 112 325 CID 183500 
COORS ADOLPH CO CL 9 2300 P S-Jun-02 30-Atig-02 138,76287 151,9DI 89 (13,13902) 
COORS ADOLPH CO CL B 800 P 13.JLr,02 30-Aug-02 4826534 5293920 (4,67388) 
COORS ADOLPH CO CL 8 1 700 p 13-J~02 30-Aug-02 10106790 11249580 (11,42790) 
COPART INC 4700 P 25-Jul-02 25-J"2 58,89100 59,03388 (14288) 
COPART INC 200 P 3-A"2 27-Sep-02 2.22793 3(13780 (80987) 
CORINTHIAN COLLEGES INC COM 2 3w p 23%k"2 30-Aug.-02 W 035 34 61 4DB 39 2462695 
CORINTHIAN COLLEGES INC COM 1,000 p M4uHW 30-AUg-02 37.57688 2669930 1087756 
CORINTHIAN COLLEGES INC COM 600 P 23-Jul-02 I-Sep-02 2235000 1601953 6,33042 
CORINTHIAN COLLEGES INC COM 900 P 24-Jul-02 I-Sep,02 33.525 00 24 444 00 908100 
CORINTHIAN COLLEGES INC COM QD0 P 24-Jul-02 I-Sep-02 33 525 OD 25,10766 8.41734 
CORINTHIAN COLLEGES INC COM 2,700 P 25-Jul-02 I-Sep-02 100,57500 7868367 2189133 
CORINTHIAN COLLEGES INC COM sw P 26-Jul-02 I-SOP-02 29'em 00 23,02000 0,78000 
CORINTHIAN COLLEGES INC COM 40D P I-SOP02 4-Oct-02 12.97320 14 9W 00 (1,92880) 
CORINTHIAN COLLEGES INC COM 3DO p I-SePO2 20-DwW 1"7982 11,17500 20482 
CORIXA CORP COM 5,40D p 30-Aug-02 I-Sep02 3321000 33 VO 00 ODD 
CORMA CORP COM 3900 P 30-Aug-02 I-Sep-02 23,9115 00 24,02712 (42 12) 
CORMA CORP COM 2.400 p I-SOP02 2540d.02 1907630 1476000 431630 
CORN PRODS INTL INC COM 2 ODD P 3DAug-02 I~Sep-02 5600()00 S6 ow 00 000 
CORN PRODS INTL INC COM Soo P 30-Aug-02 I-Sep-02 14,0DO DD 14J03 00 (10300) 
CORN PRODS INTL INC COM 4100 P 30~2 I-Sepm 114 SW 00 115,63230 (53230) 
CORN PRODS INTL INC COM 12 000 P 30-AUD-02 i-Sep,02 336,00000 338 .43600 (2 4W 00) 
CORN PRODS INTL INC COM 3200 P I-Sep-02 4-OCI-02 89,94289 89,wo 00 34289 
CORN PRODS INTL INC COM 12000 p I-SOP-02 8-Od-02 331 15521 3w 000 00 (4,84479) 
CORNERSTONE RLTY INCOME TR INC 6 40D P 30-Aug-02 I-SOP-02 sa 580 00 58,80704 7296 
CORNERSTONE RLTY INCOME TR INC 100 P "ep 02 13-Sep-02 9SO82 92000 3082 
CORNING INC COM 1.500 P II-Jan-02 13-Feb-02 1148232 1567890 (419658) 
CORNING INC COM 70D P 11-Jan-02 4-MM-02 496242 7 316 a2 (2 .36440) 
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CORNING INC COM 700 P I Wan-02 12-MW.02 585241 7 3 16 82 (145441) 
CORNING INC COM 1,2W P I I jal~m t6-APr-02 80553 12.54312 (384759) 
CORNING INC COM too P lww~w 24-Apr.02 66272 1 04526 (38254) 
CORNING INC COM 10,900 P 25,JU142 25-JuW2 33,24500 33,24500 000 
CORNING INC COM 67.200 P 25-Jul42 25-Jul-02 20496000 215,96064 (1100064) 
CORPORATE EXECUTIVE BD CO COM 1,30D P 30-Aug-02 I-Sap-02 3822000 38 220 00 ODD 
CORPORATE EXECUTIVE BD CO COM I 2w P 30-Aug-02 I-Se"2 3529000 3576600 (486 DD) 
CORPORATE EXECUTIVE ED CO COM 2,5W P 1-Sep-02 4-Od-02 73,217 79 7350000 (28221) 
CORPORATE EXECUTIVE BO CO COM 200 P 3-SOP-02 4-Od-02 585742 5 530 OD 32742 
CORPORATE OFFICE PPTYS TR COM 4,200 P 3DAu2-02 I-Sep-02 59,22000 58,73408 4559-4 
CORRECTIONS CORP AMER NEW COM 4600 P 3D-AU9-W I-SOP-02 67 .&90 00 6814456 (29485) 
CORUS BANKSHARES INC 1.001) P 30-Aug-02 t-Sep-02 47,26000 4726000 000 
CORUS BANKSHARES INC 100 P 30-Aug-02 I.Sep-02 472600 4,71700 900 
CORUS GROUP PLC ORD GOP SO It 200 P 7~2 15-No~02 4,79028 9,08726 (429598) 
CORUS GROUP PLC ORD GOP 50 16 .400 P 7-Aug-02 15-NwiM 701434 1305205 (603771) 
CORUS GROUP PLC ORD GOP 50 7B 300 P 8-Aug-02 ISNOV-02 3348919 66 WE 04 (3337S85) 
CORUS GROUP PLC ORD GHP-50 82,400 P S-AU9, 02 15-NM-02 2665871 54,35531 (27666SO) 
CORUS GROUP PLC ORD GOP 50 37100 P 19-13~01 1344~02 2003593 3845424 (1841831) 
CORUS GROUP PLC ORD GOP 50 35700 P I94Dec-0I 14-NM-02 1672946 3803963 (21 310 17) 
CORUS GROUP PLC ORD GOP 5D 7 0010 P 20-Dec-01 14-Nov-02 3,19091 7,34298 (415207) 
CORUS GROUP PLC ORD GOP 50 10000 P 204)e"I 14-NM-02 4.54999 1048997 (593998) 
CORUS GROUP PLC ORD GOP 50 5 70D P 21-DOC-01 i4-Nov-02 2,59349 594S" (335315) 
CORUS GROUP PLC ORD GOP 50 7 5DO P 27-0~01 14-N~02 341249 807242 (465293) 
CORUS GROUP PLC ORD GOP 50 9 930 P 2a-Dec-Oi 14-NOV-02 450449 10 725 68 (6,224 TO) 
CORUS GROUP PLC ORD GOP 50 2800 P 3143~01 14-Nov-02 1,19300 275858 (I'sas 58) 
CORUS GROUP PLC ORD GOP 50 3 ODD P 2-JW~02 14-NOV-02 136500 3271 73 (1 ODS 73) 
CORUS GROUP PLC ORD GSP 50 34200 P -~JW~02 14-N~02 15,56095 38,67a 73 (23,11778) 
CORUS GROUP PLC ORD GOP 50 71 100 P 4-J~02 14-Now-02 32,35D 39 8434695 (51,99656) 
CORUS GROUP PLC ORD GOP 50 33300 P 2-Jut-02 14-NM-02 1515145 44,75797 (29 WS 52) 
CORUS GROUP PLC ORD GOP 50 3"00 P 2,JL9.02 14-Nov-02 14 .19595 41,94839 (27,75244) 
CORUS GROUP PLC ORD GOP 50 45 ODD P 3,JLA.02 14-NO%102 2047493 58 &M 63 (38,36370) 
CORUS GROUP PLC ORD GOP 50 86 9DO P 7-Aut-02 14-Nov-02 3043940 5428017 (2384077) 
COST PLUS INC CALIF 217 P 7-Jan-00 17-Jan-02 5,44345 7,13596 (1,69251) 
COST PLUS INC CALIF 17 P S-Jan-DD 16,Jan-02 42499 65248 (12749) 
COST PLUS INC CALIF 83 P 74a~W 16-J~02 207497 272942 (&54 45) 
COST PLUS INC CALIF IDD P 22-D~99 15-Jan-02 250249 310300 (60051) 
COST PLUS INC CALIF 100 P 4-Jan-00 15-jan-02 2.50249 3 362 50 (86001) 
COST PLUS INC CALIF 20D P S.Jw~ao l5ljar~m 500498 657052 (I'M554) 
COST PLUS INC CALIF 183 P S-Jan-00 15,ton-02 457956 594728 (1,36772) 
COST PLUS INC CALIF 275 P 2-Feb-OD 17-Jan-02 6,890 3a 6 5110 37 31801 
COST PLUS INC CALIF 120 P 21-Aug-01 14-MV-02 3,32869 248282 54587 
COST PLUS INC CALIF 455 P 23 .AQ-01 1~Mar-02 1262128 9 SH S5 2,T34 63 
COST PLUS INC CALIF 100 P 254Dd4)0 14-MW.02 2,70396 2,49165 30231 
COST PLUS INC CALIF 20D P 26-Od-W 14-MW-02 558792 497812 609 SD 
COST PLUS INC CALIF 120 P 2-Apr.01 14-MM-02 3,35275 2 760 DD 59275 
COST PLUS INC CALIF 75 P 22-May-01 14-MW-02 209547 2.18550 (90 m) 
COST PLUS INC CALIF 480 P 21-ALO-01 i4-Mw-02 13 411 OD 993130 347970 
COST PLUS INC CALIF 225 P 3-Feb-00 12-MM-02 003311 S56550 47761 
COST PLUS INC CALIF 800 P 23-MM-00 12-MM-02 it; o9a 2a 1728750 (119922) 
COST PLUS INC CALIF 25 P 2-Fab-DO II-Mar-02 67499 59821 7678 
COST PLUS INC CALIF 275 P 3-Fab-00 1 "M-02 742489 8 790 05 OU 84 
COST PLUS INC CALIF 100 P 23-MW-00 21-MM-02 2,620 111 2851 25 (26107) 
COST PLUS INC CALIF 375 P 18-W-00 21-MW-02 982568 918750 8238 18 
COST PLUS INC CALIF 100 P 25-Od-DO 21-MM-02 2,6M 18 2,49165 12a 53 
COST PLUS INC CALIF 420 P 23-Aug-01 21-MM-02 11 DD4 76 9,12614 187862 
COST PLUS INC CALIF ODD P 20-Jun-00 6-MV-02 1546269 1542000 4269 
COST PLUS INC CALIF 100 P 21-.!U~W &MW-02 2,57711 2,60625 (2914) 
COST PLUS INC CALJF 300 P 22-jun-00 6-MM-02 7,73134 760008 13126 
COST PLUS INC CALIF 225 P 18-Od-00 OMW-02 579851 551250 288 01 
COST PLUS INC CALIF 2,900 P 17`-Ja~01 I2-JuHD2 7558100 68,03458 7,54642 
COST PLUS INC CALIF 20D P 17-Jan-01 I7-JL4-m 4,37786 469204 (314 18) 
COST PLUS INC CALIF ODD P 174&~01 &Aug-02 1622055 19,64304 (3,42249) 
COST PLUS INC CALIF 900 P 21-Sep-01 S-Aug-02 18.24811 14,39541 385270 
COST PLUS INC CALIF 1400 P 17-Jan-01 5-AUg-02 2850383 3437532 (587149) 
COST PLUS INC CALIF 1,700 P 17~Jtv~01 2-Aug-02 34,97474 39,88234 (4 907 W) 
COST PLUS INC CALIF 70D P 17-jan-01 2~2 14,40137 1718766 (276629) 
COSTAR GROUP INC COM 2400 P 3DAug-02 I-Sep-02 57,8180D 57,698 DID 120 CID 
COSTAR GR04JP INC COM 2 40D P I-Sej~M 2DOO~W 42.02345 5781600 (15.79255) 
COSTAR GROUP INC COM IDD P ISep 02 200W,02 1,75098 2.39790 (64692) 
COSTCO WHSL CORP NEW COM 20D P 3.Ja"2 144~02 7,802 26 892500 (112274) 
COSTCO WHSL CORP NEW COM 5200 P 2.5-Jul-02 25-Jul-02 IT7 216 00 M 216 00 000 
COSTCO WHSL CORP NEW COM 26,20D P 25-Ad-02 25-JuH)2 89289600 8112,087 54 10,82346 
COSTCO WHSL CORP NEW COM Sam P 25-Ad-02 25,kd-02 299.90400 29990400 000 
COSTCO WHSL CORP NEW COM Iw P 3-Jan-02 27-Sep-02 3,52689 4 462 5D (03561) 
COSTCO WHSL CORP NEW COM 20D P 34W~W 1%,Sep02 671091 892500 (2,21409) 
COSTCO WHSL CORP NEW COM too P 3%lan-02 3-Sep-02 332799 446250 (113451) 
COSTCO WHSL CORP NEW COM 100 P 34ar,02 IS-Oct-02 342018 41,411250 (104232) 
COSTCO WHSL CORP NEW COM to() P 3-Jan-02 24-00-02 365039 446250 (Bt2 11) 
COSTCO WHSL CORP NEW COM 100 P 3,LwI-02 2-D~02 3,W 00 4,46250 (115450) 
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COSTCO WHSL CORP NEW COM 200 P 3-Jan-02 30-D~02 554213 8,92500 (3,35287) 
COUNTRYWIDE CR INDS INC COM 700 p 3-Oct-00 28-Jun-02 3420923 2631300 789623 
COUNTRYWIDE CR INDS INC COM 12W P 34)ci-00 2-Jul-02 68.40224 45,10800 13,29424 
COUNTRYWIDE CR INDS INC COM 500 p 11-May-01 26-Jul-02 23,02560 21,16035 185725 
COUNTRYWIDE CR INDS INC COM 2,700 p 14-M2y-0I 26-Ad-02 12433827 110,17161 14,16666 
COUNTRYWIDE CR INDS INC COM 2500 P 11-may-m 16-Jut*2 11661399 105,841 75 10772 24 
COUNTRYWIDE CR INDS INC COM 45W p 7-May-01 18-Jul-02 209,W517 19189350 18,01167 
COUNTRYWIDE CR INDS INC COM 1,400 p 25-JUW2 25-Jul-02 62 SW 00 a2 650 00 000 
COUNTRYWIDE CR INDS INC COM 7300 p 25-JuW2 25-JuW)2 320,67500 Ma 7oa 48 7,97452 
COUNTRYWIDE CR INDS INC COM 200 p 11-May-01 30-Aug-02 10 SM 52 8 405 W 2 217 52 
COUNTRYWIDE CR INDS INC COM 1,200 p IS-May-01 3OAug-02 63,74112 48.32400 15,41712 
COUNTRYWIDE CR INDS INC COM 1,700 P 25-May-01 30-Aug,02 90~M 92 6770063 2259929 
COUNTRYWIDE CR INDS INC COM 1400 P 17-k"I 30-Aup-02 7436464 58,17000 1619464 
COUNTRYWIDE CR INDS INC COM SIX) P 23-Jul-01 30-Aug-02 42,49408 3345560 903848 
COUNTRYWIDE CR INDS INC COM 1700 P 7-Sep-01 30-Aug-02 9029992 85 652 30 2464762 
COUNTRYWIDE CR INDS INC COM 1100 P 31-Oct-01 30-Aug-02 5842936 43,82807 1460129 
COUNTRYWIDE CR INDS INC COM 200 P 28-D~01 30-Aug-02 10,62352 824042 2,35310 
COUNTRYWIDE CR INDS INC COM 70D P 26-D~01 30-Aug-02 3742038 28,94147 857891 
COUNTRYWIDE CR INDS INC COM I 4DO p 19-Oct-OD 30-Aug-02 73,48600 4919306 2429294 
COUNTRYWIDE CR INDS INC COM 1 Sm P 28-MU-01 30-Aug-02 83 9" 00 7044800 13,53600 
COUNTRYWIDE CR INDS INC COM 1 SIX) p 11-May-01 30-Aug-02 7a,735 00 63,04500 1569000 
COUNTRYWIDE CR INDS INC COM 500 P, 19-oct-co S-Aug-02 2617921 1756895 861026 
COUNTRYWIDE CR INDS INC COM 600 p 3-00-00 8-Aug-02 3141506 2255400 8,86106 
COUSINS PPTYS INC COM 1676 P 6-jul-ga 3-May-02 45,16734 34,62627 1054107 
COUSINS PPTYS INC COM 815 p 25-Jul-02 25-Jul-02 1752250 17 SW 74 21 76 
COUSINS PPTYS INC COM 1 785 P 25,Jul-02 25-Jul-02 38 3T7 50 3537750 000 
COUSINS PPTYS INC COM 4,474 P, 5,ALL98 3DAug-02 105,32901 92.43314 1389587 
COUSINS PPTYS INC COM 30D p 20-Jul-98 30-ALg-02 7,12980 6,15150 97830 
COUSINS PPTYS INC COM 300 P 21-Aug-SB 30AA9-02 7,12980 572062 140918 
COUSINS PPTYS INC COM ISO p 21-Od-98 30~Aug-02 356490 2,77848 78642 
COUSINS PPTYS INC COM 150 P 22-Oct-98 30-Aug-02 356490 2.78225 78255 
COUSINS PPTYS INC COM 150 p 12-N~98 30-Aug-02 3,56490 294475 62015 
COUSINS PPTYS INC COM 150 p 29-D~W 30-Aug-02 3,56490 308738 AIT7 52 
COUSINS PPTYS INC COM ISO p 30-13~98 30-Aug-02 356490 3,20751 35739 
COUSINS PPTYS INC COM 1800 p 17-Mar-99 30-Aug-02 42,778 77 3520500 7.57377 
COUSINS PIPTYS INC COM 450 P 2 N~99 30-Aug-02 1069469 9 645 OD 104969 
COUSINS PPTYS INC COM 300 P 10-N~99 30-Aug-02 712980 6,78850 36330 
COUSINS PPrYS INC COM 450 P I I-N~99 30~2 1069469 1020126 49343 
COUSINS PPTYS INC COM 300 P 19-NOY-99 30-Aug-02 712980 881750 31230 
COUSINS PPTYS INC COM 450 p 7-Da~99 30-Aug-02 1069469 9,90750 78719 
COUSINS PPTYS INC COM 3,0DO p 23-Mw.00 30,Aug-Q2 71,29795 74,633 40 (333545) 
COUSINS PPTYS INC COM 300 p 2~W-01 3D,"-02 712980 752250 (39270) 
COUSINS PPTYS INC COM 475 P 30-Jul-01 30ALQ-02 11 2118 84 1217188 (88304) 
COVANCE INC COM 3,0D0 p 29-Au"2 I-Sep-02 58,56000 57,96390 59610 
COVANCE INC COM 36 sw p 29-Aug-02 1-Sep-02 712,480 DD 70522745 725255 
COVANCE INC COM 2 20D p 30-Aug-02 I-Sep-02 4294400 43620964 (67894) 
COVANCE INC COM 3,0oo P 3DAU"2 "ap-02 5B.5W 00 59,6" 10 (105010) 
COVANCE INC COM 39500 p 30-Aug-02 I-Rep-02 T71,D40 00 788 .40815 (17,368 15) 
COVANCE INC COM 3000 P I-Sep-02 20-Dec-02 7125955 sessooo 1269955 
COVANCE INC COM 100 p 3-Se"2 204)ec-02 237532 I'Smo 00 49532 
COVANCE INC COM 600 p 2540et-02 2G-D~02 14,25191 13,13220 111971 
COVANCE INC COM SIX) p 18-Na~02 20-Dec-02 1425191 13 819 20 43271 
COVANCE INC COM 6000 p I-Sep-02 10-Dec-02 14349767 117,12000 2a 377 57 
COVENTRY HEALTH CARE INC COM 2700 P 26~JLJ-02 25~A"2 6669000 6669000 000 
COVENTRY HEALTH CARE INC COM a 500 p 3(~Aug-02 I-Sep-02 265 370 DD 26537000 000 
COVENTRY HEALTH CARE INC COM 100 P 30-Aug-02 1-Sep-02 3,12200 302900 9300 
COVENTRY HEALTH CARE INC COM 1300 p 30-Aug-02 I-SOP-02 4058600 4106101 (46501) 
COVENTRY HEALTH CARE INC COM 23400 P 30-Aug-02 I-Sep-02 730 W 00 73948106 (891306) 
COVENTRY HEALTH CARE INC COM 2,700 P I-Sep-02 IS-Oct-02 10087031 94 294 DD 1657631 
COVENTRY HEALTH CARE INC COM 100 p 12-Jul-02 30-Doo-02 289991 250200 39791 
COX COMMUNICATIONS INC CL A 18,300 P 25-Jul-02 2S-Jul-02 44286000 443,59932 (M 32) 
COX RADIO INC CL A 2500 P 8-Feb-02 26-Ju~-W 52,34317 61 22300 (8 879 B3) 
COX RADIO INC CL A 5 2W p 7-Feb-02 25-Jul-02 10872039 12309232 (14,37193) 
COX RADIO INC CL A 3600 P S-Feb-02 25-JuI-02 75,26797 88,16112 (12,89315) 
COX RADIO INC CL A 2,400 p 25-JuM 25-Jul-.02 50,35200 51,27288 (92088) 
COX RADIO INC CL A 2 90D P 8-Feb-02 30-Aug-02 70,17295 7101868 (54573) 
COX RADIO INC CL A 2,800 p 8-Feb-02 3DAug-02 6775320 67,01436 73884 
COX RADIO INC CL A 6200 P 11-Feb-02 30-Aug-02 15002494 154 16486 (4,13992) 
COX RADIO INC CL A 7.400 p 25-Feb-02 3D~2 179,06202 190,93000 (186798) 
COX RADIO INC CL A 1800 p I-Aug-02 30-Aug-02 4355563 4192110 1,63453 
CRANE CO 1,100 P 23-Aug-01 9,Jan-02 2862641 32,78649 (416008) 
CRANE CO 500 p 24-Aug-01 9-Ja"2 1301200 14,86500 (1 .853 DD) 
CRANE CO 1 700 p 24-Atq-0 25,18~02 40,81638 60 541 00 (9,72462) 
CRANE CO 3 30D p 27-Aug-01 254~02 79 231 $1 10008900 (20,85719) 
CRANE CO ow p 27-Aug-Of 2SW~02 1436078 13 198 OD (3 a37 22) 
CRANE CO am p 25-Jul-02 25-Jul-02 1359000 13 590 00 000 
CRANE CO 3600 P 25-JuI42 25,k"2 81 5400D 8097876 56124 
CREDENCE SYS CORP 3,20D P 30-Aug-02 I-Sep-02 38.98000 38,960 DO 000 
CREDENCE SYS CORP 4100 P 30-Aug-02 I-Sep-02 4735SOO 4831522 (960 22]1 
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CREDENCE SYS CORP 73W P I-SOP-02 2006"2 s5 aq5 12 8431500 (1841988) 
CREDENCE SYS CORP 1600 P 3-Sep-a2 2D-D~02 14,44276 1732704 (288428) 
CREDIT SUISSE GROUP CHF3 6w P 94,10"1 il-UN-02 2263505 23,47862 (84357) 
CREDIT SUISSE GROUP CHF3 2400 P 13-NOV-01 II-Mw-02 9054020 9545133 (491113) 
CREDIT SUISSE GROUP CHF3 2400 P 14-NOV-01 II-Mw-02 90,540-20 97,92620 (7,3BB OD) 
CREDIT SUISSE GROUP CHF3 6.600 P I~Mny-(12 II-AS-02 I T7 564 94 239 6W 07 (6176513) 
CREDIT SUISSE GROUP CHF3 1 500 P 14-MZY-02 15-J"2 4494147 9535911 (20 417 r4) 
CREE INC COM 2,400 P Smwt-ol 4,Jan-02 T7,209 24 5915520 1805404 
CREE INC COM 3,DDD P 8-1618Y~01 11-JaM02 7817192 73 9" 00 422792 
CREE INC COM 6,10D P &May,01 14,.I~02 13309450 15035280 (1725830) 
CREE INC COM 70D P 21-Sep-01 14-Jan-02 1527314 1021751 505563 
CREE INC COM 400 P 3-Jan-02 12-MW-02 0,65789 1261800 (596011) 
CREE INC COM 700 P 3JwrO2 16-Apr-02 913122 22 081 50 112 9550 28) 
CREE INC COM 100 P 11-JN02 16-Apr-02 1,30446 2 50D 50 (1 198064) 
CREE INC COM 20D P II-Jan-02 2-May-02 2.40977 500100 (259123) 
CREE INC COM 20D P 22-Jan-02 2-May-02 240977 3 887 DD (147723) 
CREE INC COM 200 P 224W~02 29-May-02 234693 3,887 OD (1,540 07) 
CREE INC COM 400 P 5-Feb-02 2SMay-02 469385 a Wo 00 (213815) 
CREE INC COM 100 P S-Feb,02 14-Jun-02 123416 1,70750 (47334) 
CREE INC COM 300 P 13-Feb-02 14,Jun-02 3,70249 473550 (103301) 
CREE INC COM 3,30D P 30-Aug-02 I-Sep-02 45,40800 45 405 DD ODO 
CREE INC COM 400 P 30-Aug-02 I-Sep-02 5 'Cad 0D 55moo (2600) 
CREE INC COM 30D P 30-AUg-02 I-Sep-02 4,12800 418050 (5250) 
CREE INC COM 4,0DO P I-Sep-02 4-00.02 4922651 5504000 (581349) 
CREE INC COM ow P 34~ 4-W-02 735395 7,81302 (42904) 
CRESCENT REAL ESTATE EOUMES 5,700 P 254Ld-02 25-JLA-02 58,635 OD 88,67547 (4047) 
CROMPTON CORP COM 1.10D P 3NAug-02 I-Se"2 1226600 12,34695 (8195) 
CROMPTON CORP COM 8= P 3~2 I-Sep-02 91 430 OD 9229510 (86510) 
CROMPTON CORP COM 22 S00 P 30-Aug-02 I-Sep-02 25422000 256,62540 (240540) 
CROMPTON CORP COM 3900 P 30-Aug-02 I-Sap-02 43 4115 OD 4434300 (85800) 
CROMPTON CORP COM 26700 P I-Sep,02 2& Sep-02 263 486 33 29770500 (3421867) 
CROWN CASTLE INTL CORP COM 500 P 3.Ja"2 22.Fe"2 2 6113 70 571250 (302880) 
CROWN CASTLE INTL CORP COM 1,825 P 17-Au"I 12-Aug-02 1877 87 14,67264 (1279477) 
CROWN CASTLE INTL CORP COM 80D P 20-AtQ-01 12-Aug-02 02317 622472 (540155) 
CROWN CASTLE INTL CORP COM 300 P 21-Aug-01 12-Aug-02 30869 227550 (1,96661) 
CROWN CASTLE INTL CORP COM 412 P 23-kq4l 12-Au"2 42393 3 2118 05 (285412) 
CROWN CASTLE INTL CORP COM 5w P 24-Aup-01 12~2 56593 4 874 32 (430839) 
CROWN CASTLE INTL CORP COM 138 P 27-ALV-01 12~2 14200 1 3og ga (1 167 9a) 
CROWN CASTLE INTL CORP COM 0,025 P 28-Aug-01 12-Aug-02 6,19953 60,973 DD (54 T73 47) 
CROWN CORK & SEAL INC COM 7,925 P 4-JarW2 30-Aug-02 44,85414 31 T7529 130788S 
CROWN CORK & SEAL INC COM 2725 P G~Jw~02 30-AL942 1542303 1286745 2,55558 
CROWN CORK & SEAL INC COM 0 70D P 15-Jan-02 30-Aug-02 4924051 3003720 1830331 
CROWN CORK & SEAL INC COM i'soo P 16-Jan-02 30-Aug-02 9.05573 5,63424 352149 
CROWN CORK & SEAL INC COM 8100 P 16-JM-02 3G-Aug-02 45 S" 61 2801709 1782752 
CROWN CORK & SEAL INC COM 75 P 17-JarH02 30-Aug-02 42449 2T7 10 14739 
GROWN CORK & SEAL INC COM 5975 P 17-J~02 3OAu" 3381748 2207583 11 7416S 
CROWN CORK & SEAL INC COM 3100 P 30-Jm~02 30-ALO-02 1754547 1440942 313605 
CROWN CORK & SEAL INC COM 2,60D P 24-May-02 3()Aug-W 14,7155S 24 540 38 (982480) 
CROWN CORK & SEAL INC COM 5900 P 24AWy-02 1-Up-02 34.33800 55 Sa7 74 (21,34974) 
CROWN CORK & SEAL INC COM 4,100 P 29-JUW2 I -qep-02 23,86200 2056150 3.30050 
CROWN MEDIA HLDGS INC CL A 100 P 25-FebU2 12-Jul-02 76007 1,088 so (32843) 
CSG SYS INTL INC 2w P 3-Jan-02 4-MU-02 681089 7 9D5 00 (106311) 
CSG SYS INTL INC 200 P 3-Jwi-M 12-MW-02 7,30089 7 9D5 00 (60411) 
CSG SYS INTL INC 300 P 3,Jan-02 I"pr-02 767226 11,85750 (4,18524) 
CSG SYS INTL INC 200 P 3,JW-02 2D-MffI-02 568282 7,90500 (222218) 
CSG SYS INTL INC 9 Boo P 25-JuH)2 25-M-02 145,43200 14502040 41160 
CSK AUTO CORP COM 4400 P 30-Aug-02 I-sa"2 55 660 OD 57,5M 00 (1 .84800) 
CSK AUTO CORP COM 4400 P I-SePO2 4-00-02 4937971 5566000 (628029) 
CSK AUTO CORP COM 300 P 34~ 4-OCI-02 3,36680 376500 (39920) 
CSX CORP COM 11,900 P 6-JUS-01 2-Ad-02 42532531 41932387 600144 
CSX CORP COM 2400 P 25-Ad-02 25-Ad-02 $0,73600 50,73600 000 
CSX CORP COM 5,500 P 25,hd-02 25-Ad-02 195 020 OD 18067390 434610 
CSX CORP COM 95M P 25-M-02 25,Jul-02 319,58000 31958000 000 
CTSCORP 10300 P 30-Aug-02 I-Sap-02 65 9m 00 63,477 87 2,44213 
CTS CORP 15M P I-Sep-02 25-Oct-02 891033 9,60000 (98967) 
CUBIC CORP COM 800 P 2-May-02 3DAug-02 1728348 2135832 (407494) 
CUBIC CORP COM 3600 P 2-"-02 3DAU"2 77 775 66 9746136 (19 GB5 70) 
CUBIC CORP COM 2,100 P 3-May-02 30~2 4536913 5825610 (12 aB6 97) 
CUBIC CORP COM 800 P 3-Mzy-02 3DAug-02 17,28348 22,192 W (4,90932) 
CUBIC CORP COM 1,800 P 64AWyM 30-Aug-02 38 W7 83 51806 88 (1291905) 
CUBIC CORP COM 500 P 7-May-02 30,Au2-02 10,80217 14,35645 (355428) 
CUBIC CORP com 1400 P 7-May-02 I-Sep4D2 2942800 40,19806 (1077006) 
CUBIC CORP COM 1,200 P 8-maym I-Sep-02 25,22400 3476932 (953532) 
CULLEN FROST BANKERS INC COM 4400 P 12-Oct-01 10%lan-02 132,99988 10789196 2510792 
CULLEN FROST BANKERS INC COM 3,600 P 25-Jul-02 25-Juk* 12960000 115,93968 166032 
CULLEN FROST 13ANKERS INC COM 70D P Is-Oct-ol 3D-ALg-02 26,41370 1733053 9,08317 
CULLEN FROST BANKERS INC COM 925 P 164DCt-01 3aAug-02 34,9m a2 2292770 1197612 
CULLEN FROST BANKERS INC COM 9m P Is-W-01 30-Aug-02 33,96048 21,96270 1199778 
CULLEN FROST BANKERS INC COM 425 P 19-oct-ol 30,ALV-02 1603689 1040298 5,63391 
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CULLEN FROST BANKERS INC COM 10D P 30-OU-01 30-Aug-02 377339 273813 1 .03726 
CULLEN FROST BANKERS INC COM 350 P 29,~ 30AUg-02 13 206 115 12,55075 an 10 
CULLEN FROST BANKERS INC COM Soo P 15~Od-01 30-Aug-02 22.44000 14 1154 74 7,59526 
CULPINC 4,300 P 30-ALO-02 I-Sep-02 42 57D 00 42,91013 (34013) 
CUMMINS INC COM 400 P 25-Jul-02 25-Jul-02 11,97200 11972 OD 000 
CUMMINS INC COM 2,400 P 26-JL&02 25-Jul-02 71 a32 00 719" so (11280) 
CUMULUS MEDIA INC CL A 2100 P 25-A"2 25-Jul-02 23,41500 23 415 OD 000 
CURAGEN CORP COM 9,600 P 30-Aug-02 1-Sa"2 55 776 DD 5424672 152928 
CURRENCY CONVERSION 0 P vaimn V~ -720 SW 70 OOD (720,500 75) 
CURTISS WRIGHT CORP 2DD P 30-Aug,02 I-SOP-02 10,98000 11,222 OD (24200) 
CURTISS WRIGHT CORP 2.20D P 30,Aug-02 I-Sep-02 120 750 00 121.889 OD (1,08900) 
CURTISS WRIGHT CORP 5 20D P 3DAu"2 I-Sep-02 29548000 288,054 DD (257400) 
CURTISS WRIGHT CORP 10D P I-Sep-02 IlSePID2 S.60607 549000 11807 
CURTISS WRIGHT CORP 30D P I-qep-02 2540ct-02 17 Ia741 16 470 W 71741 
CV THERAPEUTICS INC COM 700 P 3OAmo-02 I-Sap,02 15,21240 18,016 OD (80360) 
CV THERAPEUTICS INC COM 23 3DO P 3DAug-02 I-Sep-02 SW 355 60 52319S54 (1684124) 
CVTHERAPEUTICS INC COM 24 ODD P 1-Sep-02 5-NOW-02 60196424 521568 OD 6039624 
CVS CORP 500 P 34W~02 5-Feb-02 13 .42429 1491250 (148821) 
CVS CORP 200 P '-Jw~W 13-Feb-02 555591 5 985 DD (39609) 
cvs CORP 20D P 3,1~02 22 Feb-02 538651 596500 (57849) 
CVSCORP 200 P 3-Jan-02 12-MW-02 6.37690 5 965 OD 41190 
CVS CORP 200 P 34an-02 4-Mm-02 5.021591 596500 (12609) 
CVS CORP 200 P 3,Ja"2 28-Mor-02 689289 5,96500 02789 
CVSCORP 20D P --J~02 IS-Apr-02 7,01078 596500 104578 
CVS CORP too P 3-Jan-02 2-May-02 332439 2,98250 34189 
CVSCORP 4400 P 25-jumn 25-JuW2 113.MSOD 113,036 DD 000 
CVS CORP olloo P 25-JU-02 25-AJ-02 174 692 OD 17469200 000 
CVSCORP 20900 P 25-JLd-02 25-Jul-02 536 921 DD M 545 39 7,37561 
CYBERONICS INC 430 P 3-Aug-OD 14-Jar,02 11,48165 5,80500 567865 
CYBERONICS INC 37D P 4,kug-00 WJWI-02 987956 499500 488456 
CYBERONICS INC 100 P 28-Jun-00 II-Jan-02 279194 136922 1,42272 
CYBERONICS INC 200 P S-Jul~()) I Wan-02 5,sm sa 2,46788 3,11602 
CYBERONICS INC 300 P S-Jul~W I IJan-02 0,37581 392397 445184 
CYBERONICS INC 30D P 74u~00 11-JanM 8 37s at 39S444 4,41il 37 
CYBERONICS INC 100 P 10-JUI-M I I Jar~02 279194 136875 142319 
CYBERONICS INC 100 P 27-Ju~W II-Jan-02 279194 13moo 1,44194 
CYBERONICS INC 200 P 31-JUI-00 11-Jan-02 558388 270000 288388 
CYBERONICS INC 370 P 3AL9.OD I I-Jan-02 10,33017 499500 533517 
CYBERONICS INC 230 P 4,AU9-00 1&JW~M 6 185 73 310500 3 060 73 
CYBERONICS INC 50 P 2-Apr-01 15-Jw~W 1,34472 78750 55722 
CYBERONICS INC 100 P 22-MaW 15-Jan-02 268945 144100 1,24845 
CYBERONICS INC 400 P 30-juwl 15-Jen-02 1075780 670400 405360 
CYBERONICS INC 2 SOD P 30,k*-02 I-SOP-02 51 80D 00 51,80000 000 
CYBERONICS INC 300 P 30-Aug-02 I-Sep-02 5.55000 553299 1701 
CYBERONICS INC 100 P I-Sap-02 4-Oct-02 178954 1,85000 (6046) 
CYMER INC COM 100 P 21-Mm-00 27-MM-02 4,76892 4,97500 (20SOS) 
CYMER INC COM sm P 21-Mw-W 27-Mw-02 23,86284 24,a75 00 (101216) 
CYMER INC COM 40D P 21-MM-00 29-Apr-02 18 Ola 66 19,90000 (1 sai 34) 
CYMER INC COM I ODD P I-Jun-00 29-Apf-02 45,04664 35,30820 965544 
CYMER INC COM 100 P 26-Jul-W ZJApr-02 450466 504491 (54025) 
CYMER INC COM I 4DO P 26,k" 24-Mffy-02 6158414 7062874 (904460) 
CYMER INC COM 300 P 21-Sep-01 24-Mcf-02 1319560 5,16000 a,o3s so 
CYMER INC COM 2,400 P 25-JuI-M 25-A"2 67 368 OD 67368010 ODD 
CYMER INC COM 2 SW P 30-Aug-02 ISep-02 60,50000 62,21400 (171400) 
CYMER INC COM 19500 P 3(I-AU2-02 I-Sep,02 471 900 (30 486 8238 95 (1493095) 
CYMER INC COM 100 P 22-JuI-M 24-Oct-02 232293 301200 (S" 07) 
CYMER INC COM 2DD P 30-Jul-W 24-Oct-02 4,54585 5 SfA 00 (1,210 14) 
CYMER INC COM 200 P 3,kd-02 16-Oct-02 399787 5,93180 (193393) 
CYMER INC COM 10D P 7-Aug-02 I I-NOW-02 2,7113 01 2 M 00 24401 
CYMER INC COM 200 P IS-Aug-02 20-Nov-02 6.70167 4 SB2 00 1719 a7 
CYMER INC COM 100 P 3-Sep-02 20-N~W 335084 230090 104994 
CYMER INC COM 100 P 30-jutm I-NOV-02 253742 293200 (39458) 
CYMER INC COM 100 P 7-Aug-02 I-NovM 253742 2 W9 00 (1 58) 
CYMER INC COM 100 P 3-Sep-02 2-DOC-02 377598 2.30090 1 .47508 
CYMER INC COM 5 ODO P 1-SePO2 13-DO"2 183,75208 121,ODO 00 42.75206 
CYPRESS SEMICONDUCTOR CORP 8700 P 25-Jut-02 25-J%jI-02 10005000 10234158 (2291 58) 
CYPRESS SEMICONDUCTOR CORP 400 P 3,Jan-02 22-Jul-02 5.40783 8,75400 (3,346 IT) 
CYPRESS SEMICONDUCTOR CORP 500 P 3-Jan-02 12-Jul-02 6,99978 10 "2 50 (394272) 
CYPRESS SEMICONDUCTOR CORP 70D P 3-Jan-02 23-AUg-02 882673 1531950 (8,492 T7) 
CYPRESS SEMICONDUCTOR CORP 400 P 3-Jan-02 3-Sep,02 400367 87S400 (475013) 
CYPRESS SEMICONDUCTOR CORP 50D P --Jm,.02 19-Sep-02 4.02487 10.94250 (6 .91763) 
CYPRESS SEMICONDUCTOR CORP 20D P 348~W iS-Oca-02 98S47 4 3T7 DD (339153) 
CYPRESS SEMICONDUCTOR CORP 210 P "w~M 160d-02 Sa5 47 427401) (321853) 
CYPRESS SEMICONDUCTOR CORP 30D P 10-May-02 164)ct-02 1,47821 624750 (4,76929) 
CYPRESS SEMICONDUCTOR CORP 100 P I~Am-02 IS-W-02 49274 168805 (1,19531) 
CYPRESS SEMICONDUCTOR CORP 30D P 14-Jur~02 2-Dec-02 2.72349 5,06415 (2,34066) 
CYPRESS SEMICONDUCTOR CORP 400 P 24-ArtM 2-DOO-02 3631 33 578200 (2 .15067) 
CYTEC INDS INC COM 700 P 15-Jur~01 30-ALV-02 18,6MOD 25.23591 (661591) 
CYTEC INDS INC COM 700 P 15-It"I 3DAug-02 ig.29141 25= 91 (5 .94450) 
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CYTEC INDS INC COM 375 P 15-Jun-01 30-AUD-02 997890 13SI924 (3.54034) 
CYTEC INDS INC COM 500 P 2~Jul-01 30-Aug-02 1330520 18,75330 (344810) 
CYTEC INDS INC COM 200 P 24-JLA-01 30,kug-02 5 .32208 6,567 OB (1 245 OD) 
CYTEC INDS INC CON! 725 P 25-A"I 30-AUD-02 19'm 54 23 SM 00 (454546) 
CYTEC INDS INC COM 200 P 25-A"I 30-Aug-02 5,32205 6,51796 (1 19588) 
CYTEC INDS INC COM 100 P 2&Jul-01 30-AW42 266104 327705 (61804) 
CYTEC INDS INC COM 100 P 27-Jul-01 30-Aug-02 266104 3,27049 (W9 45) 
CYTEC INDS INC COM 100 P 3D-A"l 30ALg.02 206104 325016 (58912) 
CYTEC INDS INC COM 200 P 31-Jul-01 30-Aug-02 532208 658080 (1 25a 72) 
CYTEC INDS INC COM 300 P 3-Aug-01 30-&,9-02 7,98312 991200 (1,92888) 
CYTEC INDS INC COM 100 P S-&m-01 30-Aug-02 2,66104 328772 (62668) 
CYTEC INDS INC COM 100 P 7-AUD-01 30-Aug-02 266104 3,25225 (59121) 
CYTEC INDS INC COM 400 P &Aug-01 30-Aug-02 10,64416 1295348 (2,30932) 
CYTEC INDS INC COM 20D P 3D40U.01 30,Aug-02 532208 4,TT7 74 54434 
CYTEC INDS INC COM 1300 P 21-Mwi-02 3DAug-02 3459352 4292560 (833508) 
CYTEC INDS INC COM 11,500 P 20,A"I 14-Aug-02 32013310 39804835 (7791525) 
CYTEC INDS INC COM 5,300 P 23-JL"I 14AUD-02 147,53960 IBO 233 39 (3269379) 
CYTEC INDS INC CON 1200 P 24,h"I 14-AugM 3340519 39,76716 (636197) 
CYTEC INDS INC COM 1,500 P 21-Dec-01 14-Aug-02 41 75649 4017595 1,58064 
CYTEC INDS INC COM 1,wo P 24-Dec-01 14-Aug-02 27,83766 26 MG 50 90716 
CYTEC INDS INC CON 2 4DO P 26-Dm-M 14-Aug,02 6681039 65,36040 1,44999 
CYTEC INDS INC COM 1,725 P 21-May-02 I-Sep-02 45,88500 5696295 (11,077 95) 
CYTEC INDS INC COM 575 P 29-J,"2 I~Sep-02 17,95500 1770158 25312 
CYrEC INDS INC COM 2AW P I-Smp02 254OC-02 5677965 63,840 DD (7,06035) 
CYrEC INDS INC COM 300 P 3~p,(72 2&Ocl.M 7,09746 7 ON OD (708 54~ 
CYTEC INDS INC COM 1 ~20[) P 4-Oct-02 2510~ 2838982 2474160 3648-22 
CYTEC INDS INC COM 2400 P IB-Nov-02 20-Doo-02 66,04745 6054720 5 5W 25 
CYTYC CORP COM 700 P 21-Sep-01 3-Jon-02 17,205 60 1530805 1 899 55 
CYTYC CORP COM 7JW P 2S-Apr-0I 3-Jan-02 19171958 1662M 30 2551326 
CYTYC CORP COM 2,000 P 27-Apr-01 342~02 49 158 SO 43,710 DD 544896 
CYTYC CORP COM 8,800 P 25-JMI,01 ia-MN-02 239,37928 18379856 5558072 
CYTYC CORP COM 49M P 26-JMI-01 25-Apr-02 7997146 10234238 (22,37092) 
CYTYC CORP COM 2,0D0 P 26-Jan-01 26-Apr-02 3238082 41 77240 (9,39158) 
CYTYC CORP COM 1,4DO p ia-,tuwi 26-Apr-02 22,6W 58 35 sw 00 (1289342) 
CYTYC CORP COM 49W P 19-it"I 26-Apr-02 79,33301 12981521 (5048220) 
CYTYC CORP COM 1,100 P 20,hd-01 2S-Apr-02 17,BD9 AIS 2909500 (1128555) 
CYrYC CORP COM am P 204"1 26-Apr.02 1295233 2118912 (8.23579) 
CYTYC CORP COM 1,000 P 24,Jt&Ol 26-Apr-02 1619041 23,757 9D (756749) 
CYTYC CORP COM 700 P 26-JL"l 26-Apr-02 11,33329 1889541 (556212) 
CYTYC CORP COM 1400 P 26-Jul-01 26-Apr-02 2266855 35,87430 (1320772) 
CYTYC CORP COM 2,100 P 27-JUJ-01 26-Apr-02 3399955 5089770 (16,89784) 
CYTYC CORP COM 3200 P 14-De"I 20-Apr-02 51,M9 31 7a 080 00 (2627069) 
CYTYC CORP COM 800 P 14-Dec-01 29-Apr.02 12 .86113 lo,moo (8 Ism ST) 
CYTYC CORP COM 200 P 14436~01 30-Apr-02 312243 4,88000 (175757) 
CYTYC CORP COM 1,sw P B-Feb-02 30-Apr-02 23,41819 3090915 (749096) 
CYTYC CORP CON fOD P 8-Fab-02 30-Apr-02 1 .56121 206132 (50D 11) 
CYTYC CORP COM 2,500 P S.Fe"2 2AUry-M 37,25312 51 5woo (1427988) 
CYTYC CORP COM 3DD P 34mi-M 10-Moy-02 4,81035 744450 (263415) 
CYTYC CORP COM 400 P 3-Jar,02 24-Jur~02 445786 9,926 OD (5,46814) 
CYTYC CORP COM 8 70D P 25-JUHM 25-jal-02 73,34100 7694019 (359919) 
CYTYC CORP CON Sao P 3-Jan-02 22-JuW2 354038 12,40750 (8,507 12) 
CYTYC CORP COM 200 P 5-Feb.02 30,k"2 1 73595 4,21500 (2,42905) 
CYTYC CORP COM 200 P S-Apr-02 30-Jul-02 1,7a5 95 499700 (3,21105) 
CYTYC CORP COM 200 P 16-Apr-02 MWuW2 178595 5,00soo (3,21905) 
CYTYC CORP CON 100 P 2-May-02 30-Ju~W 89297 150750 (61453) 
CYTYC CORP COM 500 P 2-May-02 ISAiQ42 505884 7,53750 (2,4W 66) 
CYTYC CORP COM 4W P 14-Jw~02 19-Sep-02 398738 4,64320 (67532) 
CYTYC CORP COM 100 P 144in-02 27-Sep,02 1,12396 1,16000 (3664) 
CYTYC: CORP COM 500 P 2-M2y-02 3-Sep 02 499484 753750 (254266) 
CYTYC CORP COM 100 P 14-Jur,02 3-SepD2 9097 1 .16080 (16153) 
0 & K HEALTHCARE RES INC COM 5sw P 30,Aug-02 I-Sep,02 135,62000 140 3D2 00 (168200) 
D & K HEALTHCARE RES INC COM I ODD P I-SepO2 20-D~02 1022859 2390000 (1367341) 
D R HORTON INC 8,200 P 25-Ju~02 25-Jul~02 174 496 W 17624752 (175152) 
0 R HORTON INC 5450 P 2-Apr-02 1~Sep-02 133,90200 15492900 (2102700) 
D R HORTON INC 6 ODD P S-Apr-02 I-Se"2 124.SW 00 14351520 (1896520) 
0 R HORTON INC 14,100 P 7-Jur,02 I-Sep-02 292 .71600 34959258 (5887858) 
D R HORTON INC 5700 P 20,Awi-02 I~Se"2 118,33200 15030900 (3197-700) 
0 R HORTON INC 1,900 P I-Aug-02 I~Se"2 3944400 4050800 (106-400) 
D R HORTON INC 2200 P 30-Aug-02 I-SepO2 45.67200 4803010 (35410) 
0 R HORTON INC 34,850 P 30-ALQ-02 I-Sep-02 723,4116 00 72846258 (497858) 
D R HORTON INC 14,0010 P 3DAug-02 I-Sep02 290,64000 294,70000 (406000) 
D R HORTON INC 200 P 22-JUM 20-Now-02 3,64723 3,984 DD (336 77") 
D R HORTON INC loo P 7-Aug-02 2044M~2 182361 196300 (13939) 
D R HORTON INC 100 P 7-Aug-02 30-D~02 1,71395 196300 (24905) 
D R HORTON INC Iw P 19-~p-02 30-D~02 I 7139S 1,973 W (28405) 
DAJ NIPPON PRINTING CO YSO 3 OOD P 2540tt-01 25- .18~02 25,84162 33,96269 (812107) 
DAJ NIPPON PRINTING CO Y50 5,000 P 24-Od-01 25-jan-02 43,11688 5463432 (1151744) 
nAJ NIPPON PRINTING CO Y50 9 ODD P 25-OU-01 25,ta"2 78,1383 45 101 Sall 07 (23,W4 62) 
DAI NIPPON PRINTING CO Y50 3000 P 24-Od-01 2~Jffi-02 2641684 3275059 (6,36375) 



54- 

THE ANNIE E CASEY FOUNDAT10N - EIN 52-1951681 
PART III . CAPITAL GAINS AND LOSSES - YTD 12-31-2002 
STOCKS 

SHS/FACE mOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

DAJ NIPPON PRINTING CO Y50 3000 P 2SOct-01 28-4w,02 26,50554 3396269 (745715) 
DAI NIPPON PRINTING CO YSO 2 ODD P 26,W-02 28-M2y.02 2750422 24,78449 271973 
DAI NIPPON PRINnNG CO YSO 6000 P 30-Apr-02 2&Moy-02 62,51265 7508593 7,42672 
OAJ NIPPON PRINTING CO Y50 6000 P 25,W-02 274fty-02 9348068 74,27868 920202 
DAI NIPPON PRINTING CO Y50 4,000 P 26-Apr-02 27-Mffy-02 65 SW 79 4956899 608480 
DAISYTEK INTL CORP COM sow P 30,4~12 1-SOP-02 79 SIX) 00 7975800 (25800) 
DAIWA SECS GROUP JPYSO 39,000 P 2A-Feb-02 14-MW-02 244 17638 235.38910 878720 
DAIWA SECS GROUP JPYSO 20M P I-MW-02 14-MW-02 12,52186 12,12367 39819 
DAIWA SECS GROUP JPY50 10000 P S-Mw-02 18-Mm-02 6116729 6736479 (819750) 
DAIWA SECS GROUP JPYSO 12 ODD P I-MW-02 1&Mw-02 75,39804 7274203 2 M 01 
DAIWA SECS GROUP JPY50 7,00D P 5-lwllff~02 ISUM-02 43,S8219 4715535 (3 173 M 
DAIWA SECS GROUP JPY50 7 ODD P 5-MM-D2 20-Aug-02 34,488 26 47,15536 (12,66711) 
DAIWA SECS GROUP JPYSO IS ODO P 8-Mw-02 MAug-02 73,90340 103.87026 (29.97286) 
DAIWA SECS GROUP JPYSO 6,000 P 12-MM-02 17-Sop-02 3028367 4138847 (1 1 104 80) 
DAIWA SECS GROUP JPYSO 6 ODD P S.M.M-02 17-SepID2 3028367 41 SW 51 (1126684) 
DAIWA SECS GROUP JPYS0 2000 P 12-MW-02 18-Sep-02 9 901D 49 13,791B 15 (389566) 
DAIWA SECS GROUP JPYSO a,oDo P 17 May-02 la-Sep-02 3960194 5801760 (1841566) 
DAIWA SECS GROUP JPYSO 11000 P 17-May-02 8-Nov-02 48,55009 7977421 (3122412) 
DAIWA SECS GROUP JPY50 10000 P 23-Aug-02 a-Nov-02 44,13845 53,64111 (9,5D4 66) 
DAIWA SECS GROUP JFY50 5,000 P 23-AUD-02 13-NM-02 2039883 26,82055 (6,42172) 
DAIWA SECS GROUP JPY50 7,001) P 2-~Aug-02 141-N~02 2737451 3754878 (1017427) 
DAIWA SECS GROUP JPY50 22000 P 23-Aue2 11-NOW42 93,559 as 11801044 (24.42059) 
DAIWA SECS GROUP JFY50 3 ODD P 23-ALQ-M 1244~M 12 .25726 1609233 (383SO7) 
DAIWA SECS GROUP JPYSO 7000 P 26-AUg-02 15-NOW-02 27,18988 3774902 (1055914) 
DANA CORP I 6DO P 25-JU02 25-Jul-02 23,744 OD 23 744 OD 000 
DANA CORP 10500 P 25-JUW2 25~Jul-02 15582000 15449280 1,32720 
DANA CORP 3700 P 14-AMM 30,~ 62,678 OD 65,031 20 (2 M 20) 
DANA CORP 18,600 P I~Jun-02 30-Aug-02 31a.184 33 326,91360 (872927) 
DANAHER CORP COM 1600 P 25-Feb-02 25-A"2 9257049 11058384 (1801335) 
DAMAHER CORP COM 1,700 P 25-Jul-M 25-Jul-02 100,72500 100,725 DD 000 
DANAHER CORP COM 6.600 P 25-Jul-M 25,Jul-02 391 05000 389,07198 1,97a 02 
DANAHER CORP COM 3100 P 25-JLd-02 25-JuW2 18367500 18367500 000 
DANAHER CORP COM 2,100 P 25-Feb-02 30-Aug-02 125 ODD 23 145,14129 (2013206) 
DANAHER CORP COM 3,0DD P 2a-Feb-02 30,Aug-02 17855462 202,35090 (23 766 2a) 
DANAHER CORP COM 2900 P S-MM-02 3D-Aug-02 17263180 203,55245 (30.1m) 55) 
DANAHER CORP COM 900 P I-ALg42 304Wg.02 5357539 5481000 (1,23461) 
DANAHER CORP COM 1 .500 P 25-Feb.02 30-Aug-02 9) 225 0) 10387235 (1344735) 
DARDEN RESTAURANTS INC 5050 P 13~Jun .01 136JW~02 130.03660 87,SM 33 425(1327 
DARDEN RESTAURANTS INC 16100 P 13-Jun-01 12-AgI-M 418,34108 279,06867 13927439 
DARDEN RESTAURANTS INC 200 P 3,Jare02 I&Au~M 504334 465467 3M 67 
DARDEN RESTAURANTS INC I 9w P 25-JuW2 25-A"2 4351000 4351000 OOD 
DARDEN RESTAURANTS INC 8,400 P 25-JuW2 25-Jul-02 192,36000 19236000 OOD 
DARDEN RESTAURANTS INC 3800 P 25-Jul-02 2S.JuW2 87,02000 8525072 1,76928 
DARDEN RESTAURANTS INC 1,500 P 25-Jun-02 30-AL9-02 3844500 36 M 50 1,78950 
DARDEN RESTAURANTS INC 3,600 P 25-~ 3D-ALQ-02 92.88725 87,973 20 491408 
DARDEN RESTAURANTS INC $200 P 2SJw~(V 30-Aug-02 21121087 200 30 40 1082747 
DARDEN RESTAURANTS INC 1~2W P I-ALq-02 30,AUD-02 M90891 27 T79 2a 312963 
DARDEN RESTAURANTS INC 400 P 3-Jan-02 20-Nov-02 825787 936933 (1,11146) 
DARDEN RESTAURANTS INC 200 P 12-Mw-02 18-D@"2 403643 5 0(k2 90 (96647) 
DARDEN RESTAURANTS INC 150 P 3-Jan-02 10-D~02 3,04640 351350 (46710) 
DARDEN RESTAURANTS INC so P 12-Mm-02 10-Dec-02 101547 125073 (23526) 
DASSAULT SYSTEMES SA FRF5 100 P 14-Jw~02 314M~02 4,62213 500297 r.W 84) 
DASSAULT SYSTEMES SA FRFS too P 15-Jar,02 31-Jan-02 462213 499390 (371 TT) 
DASSAULT SYSTEMES SA FRF5 300 P 11-Jai,-02 28-Jan-02 1437992 1502343 (64351) 
DASSAULT SYSTEMS SA FRFS sm P 11-Jar,02 29-JaiI-M 28,75088 30,D46 56 (1,29598) 
DASSAULT SYSTEMES SA FRF5 600 P II-JarF02 30-Jan-02 27,69631 3004688 (235055) 
DASSAULT SYSTEMES SA FRFS 1 100 P 14-Jar,02 3DJan-02 50.776 58 55,03269 (4,25611) 
DASSAULT SYSTEMES SA FRF5 6DO P 10-Jan-02 28,tan-02 28.75984 29 417 56 (69772) 
DASSAULT SYSTEMES SA FRF5 70D P 15,lan-02 I-Feb-02 3193717 3495732 (302015) 
DASSAULT SYSTEMES SA FRFS Soo P IS-Jan-02 I-Feb-02 36.49962 39,33389 (2 MA Z7) 
DASSAULT SYSTEMES SA FRF5 300 P 16-Apr-C2 15-May-02 1316330 14 .2112 92 (111962) 
DASSAULT SYSTEMES SA FRFS Isoo P 17 .Apr-02 15-May-02 5581652 72,66159 (6,84507) 
DASSAULT SYSTEMES SA FRFS 2.0D0 P 27-MW-02 B-May-02 8620121 9680826 (1060505) 
DASSAULT SYSTEMES SA FRF5 100 P 27-Mw-02 SAW"2 4,28744 484031 (SS287) 
DASSAULT SYSTEMES SA FRFS ew P 2SAW-02 9-MBY-02 3429951 3907698 (4 M 47) 
DASSAULT SYSTEMES SA FRFS 200 P 28-Mm-02 10-Mmy-02 8,48784 976924 (128140) 
DASSAULT SYSTEMES SA FRFS 500 P 28-Mw-02 10-May-02 2134818 24,42311 (307493) 
DASSAULT SYSTEMES SA FRF5 300 P 18-Apr-02 13-May-02 1222446 1428292 (205846) 
DASSAULT SYSTEMES SA FRF5 2 SOD P 28-MW-02 13-May-02 101,87047 12211556 (2024509) 
DAVE& BUSTERSINC 46W P 30,~ I-SepO2 60 352 D) 60,83500 (493 OD) 
DAVITA INC COM 200 P 3-Jwt-M 20-MW-02 5,10792 4,58500 52292 
DAVITA INC COM 200 P 3-~ 20-May-02 4,SI286 4 585 OD (7214) 
DAWTA INC COM 200 P 3-Jan-02 G-Jun-02 464586 4,5116 W was 
DAVrTA INC COM too P 3.JwI02 24-JuroO2 2,38843 229250 9303 
DAVTTA INC COM 200 P 13-Feb-02 24-AxI-02 4,772 115 4 875 OD (10215) 
DAVrTA INC COM 5500 P 25-M-02 25,kd-02 115,9300D 11662255 (79255) 
DAVITA INC COM 100 P 13-Feb-02 20-Nov-02 2,558 92 243750 12142 
DO CORP COM 950 P II .Apr-00 21-Aff~02 SM 14 1330000 (12,67986) 
DDI CORP COM sm P 12-Apr-00 21,ArW 32639 602065 (5,70026) 
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DOI CORP COM 600 P 13AW-W 2 1 Are02 39167 743904 (704737) 
DDI CORP COM 400 P 18-Apr-00 21-Ar~W 28111 449158 (4,23057) 
DDI CORP COM 700 P 25-Apr-00 21-Jw~02 45694 8,40000 (794305) 
DDI CORP COM 75 P 26-Apr-00 21,kn~W 4898 890 63 (84167) 
DDI CORP COM 2,450 P 11-Apr-00 20-Am-02 2,24144 34,30000 (32 05a 56) 
DDI CORP COM 25 P 26-Apr-00 25.Jm4D2 1425 29657 (29262) 
DDI CORP COM IDD P 27-Apr-00 25-Jtw~02 5700 1,18750 (113050) 
DDI CORP COM 400 P 24ABY-M 25,V~W 22799 5,90716 (567917) 
DDI CORP COM 100 P 5-May-00 2&Ar~W 5700 147500 (1,41800) 
DDI CORP COM 1400 P 5,Jun-00 25-JumM 79797 18,55000 (17,75203) 
DDI CORP COM 100 P 15-Feb-01 25,A,~02 57 DID 245135 (239435) 
DDI CORP COM 100 P is-Fe"I 254w~W 57 OD 23SO40 (232340) 
DDI CORP COM 100 P 21-Feb-01 25-Jun-02 5700 2,30521 (224521) 
DDI CORP COM 140 P 2-Apr-01 25-JmM 7980 2, IOD 00 (202020) 
DDI CORP COM 17S P 22-May~01 25-Jun-02 9975 428750 (418775) 
DDI CORP COM 350 P 30-Jul-01 25-Jun-02 19949 734650 (7.14701) 
DDI CORP COM 200 P 30,Oct-Oi 25-Jun-02 11400 182806 (171406) 
DEAN FOODS CO 7W P 20-Feb-01 23-M2Y-02 2653424 1745184 9,08240 
DEAN FOODS CO 1400 P 20-NOV-01 30,May.02 50,94769 40,71900 10 22B 69 
DEAN FOODS CO 1,180 P 20-Nov-01 31-May-02 42.9W 45 3432030 867418 
DEAN FOODS CO 100 P 20-Feb-01 24-May-02 3,78136 2,49312 1,28824 
DEAN FOODS CO sw P 20-Feb-01 24-May-02 18 WS 78 12,46560 6441 18 
DEAN FOODS CO 1100 P 20-Feb-01 28-May-02 4031379 2742432 1288947 
DEAN FOODS CO SOD P 20-Feb-01 2D.May-02 2183502 1496872 6 87`7 20 
DEAN FOODS CO 280 P 2-Apr-01 29-May-02 1019010 669550 3,49460 
DEAN FOODS CO IOD P 22-May-01 29-May-02 3,63932 2,63075 100857 
DEAN FOODS CO Iw P 25-Jul-01 29-May-02 363932 28WSO T79 82 
DEAN FOODS CO 450 P 30-Jul-01 29-May-02 16,37694 12,&55 88 4,02106 
DEAN FOODS CO 150 P 304DCt-01 294AW42 S45898 4 351 aB 1,10710 
DEAN FOODS CO 420 P 20.~l 29-May-02 15 21IS 15 12,21570 3,06945 
DEAN FOODS CO 6400 P 25-Ail-02 25-A"2 201,72800 198,10560 562240 
DEERE & CO COM 6300 P 5-MW-02 29-Apr.02 27896441 308,77686 (2951245) 
DEERE & CO COM 1300 P &Mw-02 a-May-02 6746931 63,715 118 (8,24655) 
DEERE & CO COM 4,eOO P 5.MN-02 7-May-02 210 69D 76 23525856 (2436780) 
DEERE & CO COM 2,700 P 25-Jul-02 2S.Jul-02 111 .29400 11 1 ~A OD 000 
DEERE & CO COM 12,40D P 25-Juf-02 2SlhZI-m 511 12800 51009260 103540 
DEERE & CO COM 4,40D P 25-Ju"12 26-Jul-M 181 368 DD 18 1 368 OD OOD 
DEL MONTE FOODS CO COM 2700 P 13-An-02 30-Aug-02 2824115 3133107 (308992) 
DEL MONTE FOODS CO COM 1,300 P 14-Jun-02 30-Aug-02 1359759 14,80271 (1,20512) 
DEL MONTE FOODS CO COM 7200 P 14-JLM-02 30-Aug-02 7530972 81 .98424 (667452) 
DEL MONTE FOODS CO COM 7400 P I4-Jm-D2 3DAug-02 7803978 8426158 (622280) 
DEL MONTE FOODS CO, COM 5 70D P 17,kw,02 30-Aug-02 6011095 5432165 (421070) 
DEL MONTE FOODS CO COM 1,400 P IS-A,~W 30-AL9-02 1476409 1581986 (105577) 
DELL COMPUTER CORP COM 29900 P 25-Jul-M 25,JuW2 67603900 67803900 000 
DELL COMPUTER CORP COM 23,90D P 25-JuI-D2 25-Jut42 540 379 OD 54037900 000 
DELL COMPUTER CORP COM 135,900 P 25-Jul-02 25-Jul-02 3,072 699 OD 3,117 8" 98 (4514598) 
DELL COMPUTER CORP COM 7 ODD P 25-JuW2 25.JL942 15827000 160 482 OD (2212 OD) 
DELL COMPUTER CORP COM 6w P 3-Ja"2 12-Jtd-02 15,14758 17,34900 (2,20144) 
DELPHI CORPORATION 6200 P 25-Ju~-M 25-JLd-M 6305400 6305400 000 
DELPHI CORPORATION 39 6W P 25-Jul-02 25-Jul-02 40273200 39105396 11678064 
DELPHI CORPORATION 1100 P 3-Jul-02 30.Aug42 10,90386 14 135 DD (323114) 
DELPHI coRpoRATTON 3100 P 5-Jul-02 3D-Aug-02 3072905 3995745 (922839) 
DELPHI CORPORATION 14,200 P WW-02 3D-Aug-02 13944405 183,03090 (43.566 a5) 
DELPHI CORPORAnON 9 20D P 25-Jul-M 3DALM-02 9034403 89 6D6 15 73787 
DELPHI CORPORATION 24700 P II-Jan-02 30-ALWO 240,92500 333,42283 (92,597 B3) 
DELPHI FINL GROUP INC CL A COM 5300 P 30-Aug-02 I-Sap-02 211,470 OD 21147000 000 
DELPHI FINL GROUP INC CL A COM 600 P X)-Aug-02 I-SOP-02 23,964000 23,91900 2100 
DELPHI FiNL GROUP INC CL A COM 700 P 30-Aup-02 I-Sep-02 2793000 2790550 2450 
DELPHI FINL GROUP INC CL A COM sm P 30AL9-02 I-Sep-02 19,95000 1995400 (400) 
DELPHI FINL GROUP INC CL A COM I I sw P 3OAug-02 I-SepO2 470 520 DD 47105718 (23718) 
DELPHI FINL GROUP INC CL A COM IDD P I-Sap-02 25-Oct-02 3,82053 3,9W 00 (16947) 
DELPHI FINL GROUP INC CL A COM 1,100 P I-Se"2 4-Oct-02 3a 273 34 43 890 OD (561666) 
DELPHI FINL GROUP INC CL A COM SOD P 1-S&P-02 18-N&~W 23.39509 23S4000 (54491) 
DELTA & PINE LAND CO 1,800 P 30-Aug-02 I-Sep-02 32,76000 3276000 000 
DELTA & PINE LAND CO 3 3DD P 30-ALVM 1-SepO2 60 080 00 6091800 (85800) 
DELTA & PINE LAND CO 1700 P I-Sep-02 13-SOP-02 31 .89290 30 "D 00 95290 
DELTA & PIKE LAND CO 3400 P I-Sep,02 25-Oct-02 62,52071 61 SM 00 64071 
DELTA & PINE LAND CO 200 P 3-Sep-02 25-Oct-02 387769 3 626 OD 5169 
DELTA AIR LINES INC DEL COM 1,300 P 25-JuW2 25,kd-02 19.110 DD 1911000 000 
DELTA AIR LINES INC DEL COM 8 70D P 25.JLd-02 2r~Jul-02 12789000 12529131 2,5911 69 
DELTA AIR LINES INC DEL COM 3,301) P 26,Dd-01 3"iq.02 57 951 OD 7933728 (2135528) 
DELTA AIR LIKES INC DEL COM I 40D P I&Ju~-02 3aAugM 25,38067 22,75000 263067 
DELTA AIR LINES INC DEL COM 2,900 P 26,Dct-01 30-AM-02 51 5T7 26 6972064 (18 M 38) 
DELTA AIR LINES INC DEL COM 4 70D P 27-MM-02 30-Aug-02 113 590 74 151,57500 (6796426) 
DELTA AIR LINES INC DEL COM 36M P 18~A"2 30-Aug-02 64,02695 58 5w 00 S.S2695 
DELUXE CORP COM 4,100 P 7-MM-02 12.JU)42 17824213 194,56550 (1632337) 
DELUXE CORP COM 700 P 25-Jul-02 25,bA.02 25,74600 25 746 0) 000 
DELUXE CORP COM 4,5W P 25-JUM 25,ko-02 165 510 OD 165 510 DD OOD 
DENTSPLY INTL INC NEW COM 4,9W P 25-.kd-M 25-Jul-02 180,51600 177,72937 278663 
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DENTSPLY INTL INC NEW COM 20D P 3-Jan-02 7-AL9-02 7,81976 5 M 83 120393 
DENTSPLY INTL INC NEW COM 200 P 3-Jan-02 la-D~02 7,21a 78 6,61583 60295 
DEUTSCHE SK AG ORD NPIV REG 4100 P 18-Jan-01 22-JZ~02 27523792 384,a96 61 (109.6m 69) 
DEUTSCHE BK AG ORD NPV REG I,3DD P 18,A~01 3D-Jan-02 78 M 69 122,04039 (4314170) 
DEUTSCHE BK AG ORD NPV REG 2~200 p 25--op-01 3DJm02 13352088 11310236 20.41850 
DEUTSCHE LUFTKANSA AD ORD NFV 8 70D P 1544a~ol 25-Jan-02 128.31773 119.66868 865105 
DEUTSCHE LUFTHANSA AG ORD NPV 2,300 p 15-Now-01 23-Jan.02 3529722 3163602 3,68120 
DEUTSCHE LUFrHANSA AG ORD NPV 9 SOD P 15-N~01 24-Jar~02 149 SW 8 1 13479594 1490287 
DEUTSCHE TELEKOM AD NPV (REGD) 7400 p 12-Jul-02 18-Od-02 73SB302 8931057 (15,72755) 
DEUTSCHE TELEKOM AD NPV (REGO) 13100 P 15-Ad-02 18-OCt-02 13026184 147.08431 (is,aZ2 47) 
DEVELOPERS DIVERSIFIED RLTY 200 p 8-Mm-02 24,kd-02 3,80222 413128 (32908) 
DEVELOPERS DIVERSIFIED RLTY so P I I-MM-02 24-Ju~02 Sm so 104087 (90 31) 
DEVELOPERS DIVERSIFIED RLTY 1,879 p 25-Ad-02 25-J"2 37,4SS05 37.01423 47182 
DEVELOPERS DIVERSIFIED RLTY 2.021 P 25-Ju~M 25-JUW2 4031895 4031895 0 CID 
DEVELOPERS DIVERSIFIED RLTY 250 P I I-MM-02 30AU"2 574815 520435 54380 
DEVELOPERS DIVERSIFIED RLTY 50 P 12-MW-02 30AUQ-02 114963 103280 11693 
DEVELOPERS DIVERSIFIED SILTY aso P 12-Mar-02 30Am"2 1956794 17,55751 2.01043 
DEVELOPERS DIVERSIFIED RLTY 100 P 12-MW-02 30,Aug-02 2.30211 2,06240 23971 
DEVELOPERS DIVERSIFIED RLTY 20D P 13-MW-02 30-Aug-02 4 ON 22 4,13400 47022 
DEVELOPERS DIVERSIFIED RLTY Sw P 13."-02 30,AUR-02 1841688 16,60098 1,81600 
DEVELOPERS DIVERSIFIED RLTY 1.20D P 14.MW-02 30-Aug-02 27.62533 24,79140 Z833 93 
DEVELOPERS DIVERSIFIED RLTY 200 P 154AW-02 311-AUD-02 460422 4,15600 44522 
DEVON ENERGY CORP NEW COM 900 P 22-Oct-01 25-Feb-02 39,46441 32,95899 605 42 
DEVON ENERGY CORP NEW COM I 3DO p 22-Od-01 20-MM-02 61,86100 4760743 14,25357 
DEVON ENERGY CORP NEW COM 20D P 22-OC-01 2-May-02 9 SIM 74 732422 2.67052 
DEVON ENERGY CORP NEW COM 70D P S-No"I 2-May-02 34,98159 25,10900 987259 
DEVON ENERGY CORP NEW COM 1,700 P 25-JuPW 26,kd-02 6536500 65 365 OD 000 
DEVON ENERGY CORP NEW COM 10 20D P 25-JL"2 25,Jul-02 39219000 388 436 18 5.75382 
DEVON ENERGY CORP NEW COM 500 P 31-Jan-01 30,AL9.02 23,084 30 2776750 (4,68320) 
DEVON ENERGY CORP NEW COM 1200 P 64%V~01 30AL9-02 5540233 43,04400 12,35833 
DEVON ENERGY CORP NEW COM 2,300 P 15-NM-01 3"u"2 106,18780 76,7W 56 2939724 
DEVON ENERGY CORP NEW COM 3500 P 4-D~01 30-Aug-02 161,59013 121 7D4 10 3908603 
DEVON ENERGY CORP NEW COM 11,900 P 14-JurPO2 30-Aug-02 54940645 561,02193 (11,61548) 
DEVON ENERGY CORP NEW COM 3,400 P 204LI~02 30-Aug-02 15697327 165,94210 (8,96883) 
DEVON ENERGY CORP NEW COM 3100 P 25-J~02 304aig-M 14312269 15370451 (10.58182) 
DEVON ENERGY CORP NEW COM Sw P 24-Ai-02 30AUg-02 3693489 2873784 819705 
DEVON ENERGY CORP NEW COM 70D p I-Aug-02 3DAug-02 32 31a 03 29 603 OD 2,71503 
DEVON ENERGY CORP NEW COM 9w P 314~01 3DAug-02 4230000 49,96150 (7,68150) 
DEVFZY INC DEL COM 100 P 3-Jan-02 22-Fab-02 3,08320 2,82950 25370 
DEVRY INC DEL COM 300 P 3-Jar~02 5-Feb-02 9,30835 848850 81985 
DEVRY INC DEL COM 200 P 3-Ja"2 16-Apr-02 6,37980 5 659 OD 72080 
DEVRY INC DEL COM 20D P 3-Jan-02 29-May-02 545293 5 659 OD (20617) 
DEVRY INC DEL COM 200 P 3-Jon-02 24-JLr,02 4,65985 5.&% 00 (99915) 
DEVRY INC DEL COM 4,ODD p 25-kd-02 25-JuPO2 76,96000 7658080 37920 
DEVRY INC DEL COM 200 P 3-Jan-02 7-Aug-02 355189 S,65900 (210711) 
DEVRY INC DEL COM 20D P 3-JN,02 23AL19-M 378788 565900 (187112) 
DEVRY INC DEL COM 200 P X~2 %asp-02 3,61589 5,&-A 00 (2,04311) 
DEMA NPV 5 50D P 20.F*b-02 24-May-02 81,30583 78 224 40 3,08123 
DEXLA NPV 3,sw P 21-Feb-02 24-May-02 51 .73996 5021888 152107 
DEXIA NPV 6800 P 22-Feb-02 24-May-02 10052332 9864397 1 a79 35 
DEXLA NPV SOD p 2r~Feb-02 24-MayL-02 $86970 a,eiS De 25182 
DEXIA NPV 267 p 15-Mar-02 24-Mrt-02 4,13037 397148 15889 
DEXLA NPV 68M p ISMW-02 24~May-02 105,01281 102,19239 3,82042 
DEXUk NPV 1,880 p 18.Mw-02 244Aay42 29,08275 2834190 74085 
DLAGEO ORD 28 1011108P 800 p 2-MW.01 5-Feb-02 6 9DS 72 647069 43503 
DIAGEO ORD 28 101/108P 2,600 P 22-MM-01 5.Fe"2 2992479 2520396 4 GM 83 
OLAGEO ORD 28 1011108P 12 SOD p 23-MW.01 5-Feb-02 14847301 12729004 21,18297 
DLAGEO ORD 28 10 111 WP 13,600 p 2.JL&98 IDAft"2 17953780 155,50538 14,03248 
DIAGEO ORD 28 10111 08P I I ODD p 2-Ad-93 27-NOV-02 11633547 13386464 (17,529 M 
DIAGNOSTIC PRODS CORP COM I,0D0 p S-Sep-ol 16-Apr-02 46,31380 41,09510 5,21870 
DIAGNOSTIC PRODS CORP COM sm P s-Sa"I 17-Apr-02 2323864 2054755 2.69109 
DIAGNOSTIC PRODS CORP COM I,5D0 p 25-Ad-02 25-Jul-02 5520000 55,20000 000 
DIAGNOSTIC PRODS CORP COM 30D P 5-Sep-01 I-Sep-02 12 a3O 00 1232853 (29B 53) 
DIAGNOSTIC PRODS CORP COM 2 20D p S-SOP-01 I-Sep-02 88,22000 96,79142 (857142) 
DIAGNOSTIC PRODS CORP COM 1,700 P 7-sep-ol I-Sep-02 68,17000 749583S (681835) 
DIAGNOSTIC PRODS CORP COM 200 p lo-sep-ol 1-SOP-02 8,02000 a.612 00 (59200) 
DIAGNOSTIC PRODS CORP COM 300 P 21 Sej~01 I-Sep-02 1203000 11 .70300 32700 
DIAGNOSTIC PRODS CORP COM looso P 26-Aug-02 1-Sap-02 40340600 39D 292 79 1311321 
DIAGNOSTIC PRODS CORP COM 12575 P 27-Aug-02 I-SOP102 50425750 490.411 17 13.84633 
DIAGNOSTIC PRODS CORP COM 12,575 P 28-Au"2 I-SOP-02 504.25750 48758054 1667696 
DIAGNOSTIC PRODS CORP COM 10,060 P MAug-02 1-Sep-02 403,40600 39289129 1051471 
DIAGNOSTIC PRODS CORP COM 1400 P 3D-Aug-02 I-SePID2 5614000 58,24094 (10094) 
DIAGNOSTIC PRODS CORP COM 5,030 P 3OAug-02 1-Sep-02 201,703 DO 201,13562 56738 
DIAGNOSTIC PRODS CORP COM 4SOD p I-Sep-02 1GODC-02 16177012 180,450 OD (la.67988) 
DIAGNOSTIC PRODS CORP COM 2.?W P I-SepO2 IlZac-02 9724512 10827000 (1102488) 
DIAGNOSTIC PRODS CORP COM 19W P I-SOP-02 12-D~ 68,30294 7a.19000 (7 687 06) 
DIAL CORP NEW COM 1,000 P I-Ocl-01 2WARy-02 21,00416 1604720 495698 
DIAL CORP NEW COM 400 P 27-Sep-01 20-May-02 8,40167 6,41484 1 98703 
DIAL CORP NEW COM 2000 p 2&,Sep-01 20-MBY-02 4200833 3368060 832773 
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DIALCORPNEWCOM 40D p 1-00-01 21-M2Y-02 820527 6.41858 1 7ae 39 
DIAL CORP NEW COM 800 p 2-Ocl-Ol 21-MaY-02 1641054 12 a 12 64 3,59790 
DIAL CORP NEW COM 100 p %-Od-01 21-M2Y-02 205132 1,60500 44832 
DIAL CORP NEW COM GOO p 4-OCS-01 21-May-02 12,30791 9821000 2,67791 
DIAL CORP NEW COM 400 p S-Oet-Ol 2l-M2Y-O2 8,20527 642000 1 7115 27 
DIAL CORP NEW COM 700 p G-Oct-01 21-MMYL02 14,35923 11 22072 3.13851 
DIAL CORP NEW COM loco p 9.0cf-01 22-May-02 3593997 28 B53 213 7 OB5 69 
DIAL CORP NEW COM 2,000 P, 2SZop-Ol 17-MINY-02 42,502 92 3074400 11,75892 
DIAL CORP NEW COM 3 ODD p 27-Sep-Ol 17442y-02 6375437 4810080 15 fM41 57 
DIAL CORP NEW COM 4400 P 12-Au~02 16-jul-02 8229952 B6,086 se (378738) 
DIAL CORP NEW COM 4400 p 12-Jun-02 16-Jul-02 83,46812 8608685 (2 Gla 76) 
DIAL CORP NEW COM 6700 p 25-Jul-02 25-JLA-02 128,9D9 00 12773952 1,168 4a 
DIAL CORP NEW COM 4600 p 20-AL,9-02 30-AuIl-02 9409522 95,40400 (130878) 
DIAMOND OFFSHORE DRILLING INC 3.800 p 25-JUI-02 25-JL&O2 83,22000 a4 197 74 (97774) 
OL&MONDCLUSTER INTL INC 2,910 p 10,kd-Ol 3114W~02 3362534 3141611 220923 
DAMONDCLUSTER INTL INC 452 P lO.JuI-OI I-Fab-02 521521 497745 23776 
DMMONDCLUSTER INTL INC 300 p IO%bLd-OI 4-Fab-02 3229 57 323211 (254) 
DIAMONDCLUSTER INTL INC 597 p 10-JU601 5-Feb-02 8,26519 5,43190 (16671) 
DIAMONDCLUSTER INTL INC 230 p 3OJuI-Ol 20-Jun-02 I iS2 19 2,28620 (113401) 
DIAMONDCLUSTER INTL INC 200 p 30-OCI-01 20%hg~02 1001 81 1 89B DO (88609) 
DLAMONDCLUSTER INTL INC 205 p 3DJuHOl 18-jun-02 1,75467 293230 (1,17763) 
OLANIONDCLUSTER INTL INC 20D p 3O-JuI-Ol I 9-AP-02 109081 1.98800 (89719) 
DLAMONDCLUSTER INTL INC 105 p ll-itd-01 18-Jun-02 62454 1 18246 (55792) 
OLAMONDCLUSTER INTL INC 300 p 11,11"i 17-Jun-02 1,87572 3 378 45 (1,50273) 
DLAMONDCLUSTER INTL INC 500 p 11-id-ol i4-Jun-02 310211 5,63075 (2,52864) 
OLAMONDCLUSTER INTL INC 55 p 10-Jul-01 13-Ju"2 34943 59255 (24312) 
DIAMONDCLUSTER INTL INC 145 p 11-Jul-01 13-jun-02 92123 1,63292 (71169) 
DLAMONDCLUSTER INTL INC 200 p 10,Jul-Ol 10-J~02 131850 215474 (83824) 
DIAMONDCLUSTER INTL INC 200 p 10-JUI-01 I l-JLrD2 127996 215474 (87478) 
DiAMONDCLUSTER INTL INC 700 p 10-JU601 i2-Am-02 4,31320 754159 (3,228 .39) 
OLAMONDCLUSTER INTL INC 100 p 10-JUI-01 6-Jun-02 67598 107737 (40139) 
DIANON SYS INC 2,700 P 30-Aug-02 I-Sep-02 100,027 DO 106,95304 117396 
MANION SYS INC 12300 p 30-AU"2 1-SOP-02 492.12300 49775886 IS wS 86) 
MANION SYS INC 15 ODO P i-Sep-02 il-Ocl-02 SM 823 89 SOO 150 00 (4932611) 
DIEBOLD INC 6,100 p 25-Jul-02 25-A"2 169 575 DO 172 038 72 (243372) 
DIEBOLD INC 100 p 5-No"l 30-AMQ-02 3.62695 3,50314 (17619) 
DIEBOLD INC 3400 p S-N~Ol 30-Aug-02 12331632 125 394 D4 (207772) 
DIEBOLD INC 36M P, S-Ad-02 3OAug-02 13057023 129 7139 00 89223 
DIEBOLD INC 2,100 p 5-Nov-01 30-Aug-02 75,684 OD 7985594 (4 181964) 
DIGITAL INSIGHT CORP COM 4 40D p I I-Ju"l 34m~02 89 2" 29 7779200 1145229 
DIGITAL INSIGHT CORP COM 200 P 12-Jun-Ol 3-Jan-02 405656 35519S 50470 
DIGITAL INSIGHT CORP COM 2.400 p 12-Jun-Ol 4,Jan-02 50,82331 4262232 820099 
DIGITAL INSIGHT CORP COM SOO p 12,Jun-01 3-Apr-02 1266452 880000 3,854 52 
DIGITAL INSIGHT CORP COM 3400 p 13-Jun-Ol 3,Apr-02 8605072 5495720 21 08352 
DIGITAL INSIGHT CORP COM 700 p 14-JUrOl 3-Apr-02 1771833 13,944 DO 377233 
DIGITAL INSIGHT CORP COM 100 p 151A"l 3-Apr-02 2S3O9D 1,89550 53540 
DIGITAL INSIGHT CORP COM 700 P, 20%1%9~01 30-Apr-02 1348964 1307600 41364 
DIGITAL INSIGHT CORP COM 1400 p 15-ju"l 26,W-02 2665519 26,53700 11819 
DIGITAL INSIGHT CORP COM 1,100 P 15-jun-01 26-Apr-02 2016109 20,85060 (66941) 
DIGITAL INSIGHT CORP COM BOO p 18-JU"l 26-Apr-02 16,51150 17 .21700 M 20) 
DIGITAL INSIGHT CORP COM 900 P 191jw~ol 26-Apr-02 1651180 1849700 1480 
DIGITAL INSIGHT CORP COM 8D) p 19-jun-01 294~-02 15,16156 14.SS4 DO 49788 
DIGITAL INSIGHT CORP COM IOD p 20-Jun-Ol 29,W-02 1,89523 1,86800 2723 
DIGITAL INSIGHT CORP COM 400 p 21-Sep-Ol 3-Mrt-02 5,66195 440100 2,28D 95 
DIGITAL INSIGHT CORP COM ow p 20-jun-ol I-May-02 15,32GS3 16,81200 (148547) 
DIGITAL INSIGHT CORP COM 1,700 P, 21-Ju"l 2-May-02 2916006 3331320 (4,15314) 
DIGITAL INSIGHT CORP COM 700 p 21-Sep-Ol 2-May-02 12 .OD7 09 7,70175 4,30534 
DIGITAL INSIGHT CORP COM 2600 P 30-Aug-02 I-SOP-02 4239000 4238000 000 
DIGITAL INSIGHT CORP COM 35400 p 3OAug-02 1-Sep-02 57702000 580,04142 (362142) 
DIGITAL INSIGHIT CORP COM 38,030 p I-S*P-02 16000-02 317,5%37 619 40D 00 (301,80S 63) 
DILLARDS INC CL A COM I ODD p 25-Ju"I2 25-Jul-02 23 770 OD 23,77000 000 
DILLARDS INC CL A COM 4,900 P, 25-Jul-D2 25,Ju6O2 1164730D 114,98781 148519 
DIONEX CORP 2800 p 30-Aug-02 I-Sep-02 7506800 7505800 000 
DIONEX CORP 800 p 30-Aug-02 I-Sap-02 21,44800 2164304 (19504) 
DISNEY WALT CO COM 23,700 p 25-Ju6O2 2S-JL4-02 39176100 39176100 000 
DISNEY WALT CO COM 118400 p 25-Jul-02 25-JL"2 1957,15200 1,947 9D4 95 0,24704 
DISNEY WALT CO COM 5800 p 25-M-02 25-Jut-02 95 a74 oo 95 131 SO 74240 
DISNEY WALT CO COM 25 70D p 2Skd-O2 25-Jul-02 424,82100 424 821 DO ODD 
OTVERSA CORP COM 6 40D p 30-ALV-02 1-Sep-02 57,60000 58,03584 (43584) 
DOWNS GROUP (NEW) ORD 45800 P 19-De"I IO-Jan-02 152SO878 158 4114 42 (580564) 
DIXONS GROUP (NEW) ORD 15,200 p 41-00~01 10-jan-02 5064413 52 927 M (228290) 
DMONS GROUP (NEW) ORD 11000 p 3-De"I 9-jan-02 35.97407 37,85364 (187957) 
DIXONS GROUP (NEW) ORD 14,100 p 300"1 %-Jan-02 4611222 4868935 (2 ST7 13) 
DIXONS GROUP (NEW) ORD 10,300 p 443~011 9-Jan-02 5330704 68,43547 (3.12543) 
DLXGNS GROUP (NEW) ORD 15100 P 400"1 9-Jar~02 49,3112 59 52,57882 (319623) 
MONS GROUP (NEW) ORD 29 ODD p 4-NOV-02 30-DOO-02 66,19348 8979651 (2360303) 
DIXONS GROUP (NEW) ORD 38,70D p 4-NOV-02 27-Dec-02 87,89397 ilS B31 89 (3193792) 
DIXONS GROUP (NEW) ORD 5,400 p I-N~02 2743OC-02 1226428 1650493 (4,24065) 
DtXONS GROUP (NEW) ORD 12900 p 5.Nw-02 30-Dec-02 29,44469 3821640 (877171) 
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DI)XONS GROUP (NEW) ORD 8300 p 5-Nov-02 31-Dec-02 1910835 24,58884 (548049) 
DOCUCORP INTL INC COM 3 90D P 30-Aug-02 I-Sep-02 5764200 57 642 DD 000 
DOCUMENTUM INC COM 3DO p 28-Nm-Ol 27-MW-02 7,54198 590469 163719 
DOCUMENTUM INC COM 1700 P 28-Nov4l 27-M&-02 44,08135 3345991 10,62144 
DGCUMENTUM INC COM sw p 27-N~Ol 26-MW-02 1264891 978970 28S721 
DOCUMENTUM INC COM 2 ODO P 27-Nov-01 26-Mw-02 50,55764 3970560 1088204 
DOCUMENTUM INC COM Soo P 26*1~01 26-MW-02 1517629 11,80938 3,36691 
DOCUMENTUM INC COM 1.700 P 2844ov-01 2a-MW-02 4311045 3345991 9,65654 
DOCUMENTUM INC COM I 50D P 28-No"I 6-May-02 1979SBO 2952345 (9 M7 95) 
DOCUMENTUM INC COM I 70D P 29-N~01 S-Mvy~02 22,43524 32 452 a3 (1001759) 
DOCUMENTUM INC COM I sw P 29-Nov-01 2"Agy-02 18678S3 28 SU 85 (9,11M 32) 
DOCUMENTUM INC COM 2 40D P 30-NOV-01 29~Mvy-02 29,88245 45 700 80 (158243S) 
DOCUMENTUM INC COM 1 .5w P 30~01 29-1~ 1867653 2843220 (9,75567) 
DOCUMENTUM INC COM 46W p 30-Aug-02 i-Sep-02 70,97a 00 71,14636 (16838) 
DOCUMENTUM INC COM 4600 P I-Sep-02 20-0~ 74 ST7 45 70,97800 389946 
DOCUMENTUM INC COM Wo p 3Z*P-02 20-DOO-02 1302217 Il 7D4 00 131817 
DOLE FOOD INC COM 3 ODD p 25-JuW2 25-A"2 84,96000 83 838 9D 1,12110 
DOLE FOOD INC COM 3,400 p I-Feb-02 30-Aup-02 S2,9W 06 100 ODS-22 (7,DqS 56) 
DOLE FOOD INC COM 40D p 1 1-11"2 30,Aug-02 10 SM 67 1123016 (27649) 
DOLE FOOD INC COM 1100 p 4-Feb-02 30-Aup-02 30 M 68 3279573 (2,73705) 
DOLE FOOD INC COM 6 30D P 4-Feb-02 30-Aug-02 17215428 10517842 (1302414) 
DOLE FOOD INC COM 8 IDD P 11-Jul-M 30-Aug-02 22134122 22741074 (606962) 
DOLLAR GEN CORP COM 40D P 34~02 S-Feb-02 632990 629000 3990 
DOLLAR GEN CORP COM 300 P 3-Jan-02 20-MW-02 5,12443 4,71750 40693 
DOLLAR GEN CORP COM 100 P IJW~02 ISApr-02 151545 1,57250 (570S) 
DOLLAR GEN CORP COM 4 20D P 25-JuW2 25-Jul-02 71 77a 00 71,77800 000 
DOLLAR GEN CORP COM 16,900 P 25-Jul-M 25-Jul-02 25882100 285491 70 332930 
DOLLAR GEN CORP COM 9000 p 25-Jul-02 25-Jul-02 15381000 153 810 00 000 
DOLLAR THRIFTY AUTOMOTIVE 2700 P 27-Jtm-DD 25-Jul-M 52,89393 4909950 379433 
DOLLAR THRIFTY AUTOMOTIVE 60 p 2-Apr-01 2-~Jt"2 1,17542 I= 10 (2668) 
DOLLAR THRIFTY AUTOMOTIVE 50 P 22-May-01 25-JuW2 97952 1.21725 (23773) 
DOLLAR THRIFTY AUTOMOTIVE 175 p 30-IUWI 25-Jul-02 342830 332588 10242 
DOLLAR THRIFTY AUTOMOTIVE 125 P 30-oct-ol 25,k"2 2,44879 140581 104298 
DOLLAR THRIFTY AUTOMOTIVE 5500 P WAug-02 I-Sep-02 96,525 DD 99 385 D) (2,860 W) 
DOLLAR THRIFTY AUTOMOTIVE I 9w p "ep-02 25-0d,02 3628111 3334500 293611 
DOLLAR TREE STORES INC 300 p 3%1;-~02 2-May-02 11,42815 912750 2 30D 65 
DOLLAR TREE STORES INC 200 p -~Jan-02 G-Jtd~02 783476 6,0&5 00 1,74976 
DOLLAR TREE STORES INC 11300 P 2S.Jul-02 25-JuW2 333 350 OD 33090365 244645 
DOLLAR TREE STORES INC 300 p 3-Jar~02 27-SOP-02 729479 912750 (1,83271) 
DOLLAR TREE STORES INC 30D P 3-JarrO2 16~Oct-02 691989 912750 (220761) 
DOLLAR TREE STORES INC 20D P 34W~W 24-Ocl-02 493985 6,05500 (1,14515) 
DOLLAR TREE STORES INC lw P 12-MW-02 20-NOV-02 2,Sn 92 318150 (55858) 
DOLLAR TREE STORES INC 200 P 22-Feb-02 "ov-02 525084 578750 (50666) 
DOLLAR TREE STORES INC 200 P 15-Apr-02 10-DW,02 5,57183 607500 (1 1W IT) 
DOLLAR TREE STORES INC 200 P 12-Mw-02 2-13~02 5 WO 02 6 363 DD (53298) 
DOMINION RES INC VA NEW COM 1,101) P 12-MM-02 1Dk"2 65,8" 01 67.42340 (1,52439) 
DOMINION RES INC VA NEW COM SOD P 12-MM-02 25-Jul-02 27,90401 3064700 (266299) 
DOMINION RES INC VA NEW COM 3 2DD p 25-JL"2 25-Jul-M 18022400 180,22400 000 
DOMINION RES INC VA NEW COM 17000 P 25-Jul-02 25,kd-02 957."OOD 95853820 (ipaa 20) 
DOMINION RES INC VA NEW COM 4500 P 25-JUM2 25-Jul-02 25344000 25344000 000 
DOMINION RES INC VA NEW COM 1100 P 13AW-02 30-Aug-02 6898100 65,791 00 319000 
DOMINION RES INC VA NEW COM ow p 12-MV-02 9,Aup-02 30,72321 36 776 4D (5310) 
DOMINION RES INC VA NEW COM 100 P 13-Mff-02 9-Aug-02 612054 5,98100 13954 
DONALDSONINC 2,700 p 25-Jut42 25-Jul-02 85,07400 88,19D91 (11691) 
DONALDSON INC IOD P 3-Jul-02 2-Dec-02 372088 342600 29488 
DONNELLEY R R & SONS CO COM 1,2w P 25-Jul-02 25-Jul-02 29 556 OD 29,855 DD ODD 
DONNELLEY R R & SONS CO COM 7,40D P 25-Jul-02 25-Jul-02 194,t 12 00 181,954 9D 215710 
DONNELLEY R R & SONS CO COM 13900 P 23-Oct-01 3DAug-02 37014168 367,96775 217393 
DONNELLY CORP 2200 P 30-Aug-02 1-Sep-02 59,972 OD 6044610 (47410) 
DORAL FINANCIAL CORP 2700 p 25.JL&02 25-JuMM 97 055 OD 95,73282 133218 
DORAL FINANCIAL CORP 30D P 7-JWW 30-Aug-02 12 993 59 32.2500 9,76859 
DORAL FINANCIAL CORP 100 P 7-Jar~W 30~2 429115 107500 321616 
DORAL FINANCIAL CORP 100 P lo-jarl-m 3~2 429116 105438 3,20578 
DORAL FINANCIAL CORP Soo p il-JamW 30-Aug-02 2574696 6.44550 1930148 
DORAL FINANCIAL CORP 700 p 12-Ji~ 3DAug-02 3003812 746487 22,57325 
DORAL FINANCIAL CORP 300 P I~Jan-OD 30-Aug-02 12,87348 3.13125 0,74223 
DORAL FINANCIAL CORP 400 p I%Ja~W 3D.ALWO2 17,16464 4,45000 1271464 
DORAL FINANCIAL CORP ow P 20-Un-00 30-Aug-02 25,74696 8 768 72 18,97824 
DORAL FINANCIAL CORP 200 P 24-J~W 30-Aug-02 8 5112 32 22472.2 6,33510 
DORAL FINANCIAL CORP SOD P 25-JW~00 3DAug-02 2574698 6 787 50 1895946 
DORAL FINANCIAL CORP 6DO p 2&JXIW 3OAug-02 25,74596 705996 10,68700 
DORAL FINANCIAL CORP 12M P 23UN-OD 3OAug-02 5149393 12 150 OD 39,34393 
DORAL FINANCIAL CORP 100 P 2-Apr-01 3aAUg-02 4,29116 286875 142241 
DORAL FINANCIAL CORP 125 P 22-May-01 30-Aug-02 5,39395 3 297 50 206645 
DOUBLECLICK INC COM 8100 p 3D-Aug-02 I-Sep-02 34.34300 34 343 OD 000 
DOUBLECUCK INC COM 14 DDO P 30ALO-02 1-Sep-02 78,82000 80,46500 (164500) 
DOUBLECUCK INC COM 100000 p 3OAug-02 I-Sep-02 W.owoo 574 750 OD (1 1750 00) 
DOUBLECUCK INC COM 2 WO P I-Sep-02 11-Sep-02 14 77a 47 14 SM OD 14047 
DOUBLECLICK INC COM sow P I-Sep-02 25-0~ 33,M 40 2815000 544348 
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DOUBLECLICK INC COM IODODD P I-Se"2 30-DOC-02 55385323 563 ODD 00 (9,W 77) 
DOUSLECLICK INC COM 10.5w P 11-Oct-02 30-DOC-02 58,15459 82 391 CID (423641) 
DOUBLECLICK INC COM 22 30D P ll-OCI-02 3143ac-02 12674936 132 5DS 60 (S.75724) 
DOUBLECLICK INC COM 20.0010 P i-Nav-02 31-Dec-Q2 11367656 137,37000 (23.693 ") 
DOUBLECUCK INC COM 17 ODD P 4-Nov-02 311-0~02 9662508 121.95120 (2532612) 
DOVER CORP COM 2300 P 25-JUI-02 25,AA-02 68,195 DD 68,19500 000 
DOVER CORP COM 9100 P 25-JU-02 25-JUW2 26981500 270 "S 56 (83356) 
DOVER CORP COM 52W P 25-JuI-D2 25-JuI-Q2 15418000 154,18000 0 DO 
DOVER CORP COM 3DO P 3~Ja"2 3-Jul-02 965971 11 mso (1 705 n) 
DOVER CORP COM 100 P 2-May-02 3-JuI42 321990 378750 (56750) 
DOVER CORP COM IOD P 14-Jun-02 3-Ad-02 3X99D 330445 (8455) 
DOVER CORP COM 35W P 24-May-02 30AUg-02 100 555 OD 12854380 (27 988 ao) 
DOW CHEM CO COM 2,60D P I&Sep-01 29-M2Y-02 8514015 5034468 479547 
DOW CHEM CO, COM IDD P 18-Sep-01 30,Mvy-02 326390 3 090 IS 17372 
DOW CHEM CO COM 700 P 31-Ocl-M 10-Jul-02 22,53778 2389100 (135322) 
DOW CHEM CO COM 1,300 P IS-Se"I lo-ik"2 41,955118 4017234 1 653 54 
DOW CHEM CO COM am P Is-Sep-ol 3-Jul-02 2819161 2472144 147017 
DOW CHEM CO COM 10 3DD P 25~Jul-02 25-Jul-02 302 511 DD 302,511 OD 000 
DOW CHEM CO COM 18400 p 25-Ju"2 25-JUI-02 4ai 6sa Do 481 668 OD 000 
DOW CHEM CO COM 51400 P 25-JUP02 2Wul-02 150961800 147102174 38,59626 
DOW CHEM CO COM 17.ODO p l"p-DD 24-Jul-02 452,21186 415,43750 36,774 36 
DOW CHEM CO COM 3 DDO P 6-Oct-Oo 2~Jul-W 79,80209 82,74240 (294031) 
DOW CHEM CO COM 100 P 31-W-01 30-Aug-02 3,02200 341300 (39100) 
DOW CHEM CO COM 2,DD0 P 14-Jar,02 30-Aug-02 60.44000 5454140 559860 
DOW CHEM CO, CON 1.400 P 16,1~M 3DAug-02 42,30800 33.71130 859670 
DOWCHEMCOCOM 2600 P 26-Feb-02 30-&19-02 78 572 DD al 580 95 (3 WO 98) 
DOW JONES & CO INC COM IDD P 3-JW~02 22-Fab-02 5,57481 5,49660 7821 
DOW JONES & CO INC COM 1000 P 25-JL"2 25-JLA-02 3941000 39,41000 000 
DOW JONES A CO INC COM 3400 p 25,JUP02 25-Jul-02 13399400 13437278 (37a 76) 
DOW JONES & CO INC COM 100 p 34~02 23-Aug-02 440286 549660 (1,09374) 
DOW JONES & CO INC COM 100 P 34~02 15-Aug-02 4,06023 5,496 (50 (1,43637) 
DOW JONES & CO INC COM 100 p 3,.!W~02 1,Sep-02 4,11787 549660 (137873) 
DOW JONES A CO INC COM 100 P 3-JarrO2 20 NOV-02 4 ODS 87 5 496 SO (149073) 
DOW JONES & CO INC COM 100 p 34M~M 10-060-02 398288 549660 (1,51372) 
DOW JONES 6 CO INC COM 100 P 3-Jan-02 18-De"2 4-19537 549560 (120123) 
DOWNEY FINL CORP COM 579 P 25-J"2 25-Jul-02 22 SW 90 2262489 1401 
DOWNEY FINL CORP COM 921 P 25-Jul-02 25-Jul-02 36,01110 36011 10 ODD 
OPL INC COM 8,9w P 2S-JLd-02 25-JU602 155 750 W 15294472 2 005 28 
DOE INC COM 3800 P 3DAug-02 I-Sep,02 5703800 57ADD 14 (38214) 
DOE INC COM 3800 P I-Sep-02 13-Sep4)2 5829518 5703800 125718 
DOE INC COM 200 P 3~Sap-M 13~UPID2 3,06517 294600 12217 
DRESS BARN INC COM 100 P laSep-02 4-Oa-02 1,54145 113535 40310 
DRESS BARN INC COM 12W P 13-Sep,02 2G4)W,02 1653225 1366020 287205 
DREYERS GRAND ICE CREAM INC I 30D P 25-Jul-02 25-Jut-02 87,S3300 87,39094 242 OB 
DSM NV CVA EUR3 00 2300 P 254DCI-01 22-Feb-02 8355504 73,75029 9,80475 
DSM NV CVA EUR3 00 1400 P 2&-OCI-Ol 22 Feb-02 50 M 59 4439558 6.46403 
DSM NV CVA EUR3 00 800 P 28~00-01 SAW-02 32 454 a2 2536889 711593 
DSM NV CVA EUR3 00 300 P 31-od-ol 9-Apr-02 12,10670 9,75188 2,45482 
DSM NV CVA EUR3 00 500 P 2G-Od-01 %,kpr-02 20,34450 15 SS5 56 4 4118 94 
DSM NV CVA EUR3 00 1400 p 29-Oct-01 9-Apr-02 5896450 45 435 &3 1152777 
DSMNVCVAEUR300 2200 P T-J"2 ll-Apr-02 Sam 01 8697046 2 T26 55 
DSM NV CVA EUR3 00 1500 P 31-oct-ol 10-Apr-02 6046942 4875939 11,71003 
DSM NV CVA EUR3 DD 7W P 7-Jan-02 IOAK-02 28,21900 2735424 8s4 a2 
OSM NV CVA EUR3 00 20W p S-JW02 I I-Apr-02 8063547 78,09471 254076 
DSP GROUP INC COM 3 ODD P 3&Aug-02 I-Sep 02 5443000 5544690 (986 9D) 
OSP GROUP INC COM I ODD P 30-AAID-M I-SOP-02 18,16000 17,03000 53000 
DSP GROUP INC COM 4w P I-SeP02 204D~02 658132 645576 12656 
DST SYS INC DEL 100 p 3~J~02 13-Feb-02 4,2115 43 497050 (68507) 
DST SYS INC DEL 800 P 3-Jan-02 4-MV-02 3532346 3976400 (4,44054) 
DST SYS INC DEL 1,200 P 21 .MW-00 13-Jur,02 55,693 OD 32,74650 22,94730 
DST SYS INC DEL 8,500 P 25-Ad-02 25-JulkM 26894000 26819795 74205 
OTE ENERGY CO COM 1000 p 21WM-00 17-May-02 44,59782 3033750 14,26032 
DTE ENERGY CO COM 100 P I-Jul-00 17-May-02 445978 3 3z2 a7 113891 
DTE ENERGY CO COM law P 25-JukI2 25.JL"2 6841800 65,41800 000 
DTE ENERGY CO COM 7,300 P 25-Jul-02 25-Jul-02 2T7.473 00 27149138 598162 
OTE ENERGY CO COM 4100 P 25-JL"2 25-Jul-02 155,34100 15554100 000 
DTE ENERGY CO COM 5200 p I-Jul-W 30-Aug-02 22335303 172,79924 5056379 
DTE ENERGY CO, COM 300 P 2%4~0i 3OAug-02 12,885 75 10 &14 50 2.05125 
OTE ENERGY CO COM 700 P 84X~W 30-Aug-02 3006675 2878953 1,27722 
DTE ENERGY CO COM 3 30D P SW~W 30ALQ-02 141,74327 134,21100 753227 
DTE ENERGY CO COM 2,300 p i-Feb-02 30-Aug-02 98 79D 76 9431311 447765 
DTE ENERGY CO COM 1900 P i-Feb-02 3DAug-02 90,62407 77,91083 271324 
OTE ENERGY CO COM aw P 9-1~ 30-Aug-02 339097 3273640 1,21057 
DTE ENERGY CO COM lam P I-kd-M 3GALQ-02 7723800 59,51166 1742634 
DU PONT E I DE NEMOURS & CO 11 6w P 25%kd-02 25-JuM2 482 5W 00 482 560 OD 000 
DU PONT E I DE NEMOURS & CID 53000 P 25-All-02 25-JL"2 2 2D4 800 00 2 1964,443 80 1035620 
DU PONT E I DE NEMOURS & CO 17 .200 P 25-Jtd-02 25-JL6-02 71552000 71552000 000 
DUANE READE INC COM 5DD P 154AW-01 11-Jan-02 14,SB350 17,55150 (2,96792) 
DUANE READE INC COM 300 P 12-MV-01 11-Jan-02 8,75015 10 701 DO (195085) 
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DUANE READE INC COM 5w P 13-MV-01 II-Jan-02 14,510 58 17 5W 95 (3,01527) 
DUANE READE INC COM 100 p I-mw-ol B-ja~m 298712 3,46792 (48080) 
DUANE READE INC COM 1200 p 2.MW.01 8-Jan-02 35 845 5D 42,26784 (6,42234) 
DUANE READE INC COM GOD P 5-MV-01 8-11V~02 17 922 75 2224734 (4,32459) 
DUANE RE&DE INC COM 200 p 28-Feb-01 7-JWI-02 6.15061 681200 (56139) 
DUANE READE INC COM 1.40D P I-MV-01 7-Jan-02 43,05425 48 SW B8 (549663) 
DUANE READE INC COM 20D P 7-Mar-01 M-Jw~02 5 9D2 03 7,35714 (1,46611) 
DUANE READE INC COM 100 P a-mw-oi 10,Jar,02 2.95102 3 657 DD (705 9a) 
DUANE READE 114C COM 800 P 9.MW-Ol 10,lan-02 23 GM 12 2842000 (48118S) 
DUANE READE INC COM 400 P 16-MM-01 14-Jar,02 1157254 1403788 (2,46534) 
DUANE READE INC COM Soo p 21-~e"l 14-J~02 14 465 68 1443000 3568 
DUANE READE INC COM 400 P 6-Niff-ol 104NI-02 11,80408 14SS840 (276434) 
DUANE READE INC COM 70D P 5-mw-ol 9,lar~02 20,73845 2595523 (5,21678) 
DUANE READE INC COM 700 p 6-mw-ol 9,lan-02 2073845 25496470 (475625) 
DUANE READE INC COM 200 p 9111"1 27-MW-02 7,15789 834600 81189 
DUANE READE INC COM 100 p 9-Jul-01 2a.Ma-02 349695 3,17300 32395 
DUANE READE INC COM 2075 P 9-jul-ol 25-Jul-02 31 IS975 65.83975 (34,69000) 
DUANE READE INC COM 350 P 30-JL4.01 25-Jul-02 5256843 1302028 (7,76442) 
DUANE READE INC COM 75 P 304Dt-01 25-Jul-02 1 125 2a 2.25100 (1 .12474) 
DUANE READE INC COM 1 275 P 7-Jan-02 25-Jul-M 1914635 3938335 (2023700) 
DUANE READE INC COM gm p 15-Jan-02 26-Jul-02 13,51507 26,14302 (12,62795) 
DUANE READE INC COM 30D P 15-Jan-02 25-JUM 450502 888645 (438143) 
DUANE READE INC COM 925 P i7-Jan-02 25-Jul-02 13,590 49 2765288 (1376239) 
DUANE READE INC COM 1,175 p 13-Feb-02 25,Jul-02 17.64468 31,522 711 (1387810) 
DUCOMMUN INC DEL COM 20D P 2&Aug-02 1-Sep-02 3 9W 00 437974 (41974) 
DUCOMMUN INC DEL COM 3750 p 27-Auo2 I-SOP-02 74,25000 80,13900 (5,8BQ 00) 
DUCOMMUN INC DEL COM 3,750 p 28-Aug-02 I-S&P-02 74 250 OD 75,18a 63 (9M 63) 
DUCOMMUM INC DEL COM 3,0DD p 29-Aug-02 1-SOP-02 5940000 59.7-7710 (377 111) 
DUCOMMUN INC DEL COM 70D p 3D-AL9-02 I-SOP-02 13 WO OD 1389101 J31 01) 
DUCOMMUN INC DEL COM 15M P 30-Aug-02 I-Sep-02 29,70000 29 739 OD (3900) 
DUCOMMUN INC DEL COM 2 BOO P 30-Aug-02 I-Sep-02 5544000 S5,39800 4200 
DUCOMMUN INC DEL COM 2,1100 P 26-Aug-02 I-qep-02 55 440 OD 61,31636 (587636) 
DUCOMMUN INC DEL COM 3250 p I-Sep-02 234M-02 4616973 6435000 (1818027) 
DUCOMMUN INC DEL COM 12450 P I.Sep,02 23AOC-02 175,02677 24851000 (7148323) 
DUKE ENERGY CORP COM 9'sm P 25-Jul-02 25-Jul-02 21413000 214,130 W 000 
DUKE ENERGY CORP COM 12600 p 25-Jul-02 25-JU602 284 OD4 00 294 004 DD 000 
DUKE ENERGY CORP COM 46100 P 25-A"2 25.JUM* 1039,09400 1051093 B3 (1199993) 
DUKE REALTY CORPORATION 15,3DD P 13-Jun-01 9-Apr-02 40649768 373 a63 07 3464371 
DUKE REALTY CORPORAT10N 9 5DD P 25-Jul-02 25-Ad-02 22458000 223 6113 20 89680 
DUN & BRADSTREET CORP DEL NEW 1450 P la~jul-oo 24-Jul-02 44,sBs 111 21 170SO 2341536 
DUN & BRADSTREET CORP DEL NEW 2.OW P 29-Mw-01 24-Jul-02 6149814 50,18800 1131014 
DUN & BRADSTREET CORP DEL NEW 5 30D p 25~1&02 25-Jul-02 16933500 166 425 4B 2,W6 52 
DUPONT PHOTOMASKS INC 1,100 p 9-Jan-02 5-Apr-02 51 V.4 98 5638983 (4,42467) 
DUPONT PHOTOMASKS INC 400 p 10,Jar,02 3-Jun-02 I32B452 20,75144 (7 .46692) 
DUPONT PHOTOMASKS INC 1100 p g-Jan-02 3-Jun-02 3853242 56,38963 (19,85721) 
DUPONT P140TOMASKS INC 4,100 p 30-Aug-02 I-Sep-02 9957800 10227655 (2,40055) 
DUPONT PHOTOMASKS INC 2700 p I-Sep-02 2DDOO-02 60,35371 66 T72 00 (5.41829) 
DURA AUTOMOTIVE SYS INC COM 8,70D P 30-Aug-02 1-Sep-02 91 79000 91,822 IM (3283) 
DYNEGY INC NEW CL A 400 p 3-Ja"2 22-Feb-02 9 70D B5 1021000 (50915) 
DYNEGY INC NEW CL A 400 p 3-Jan-02 5-Feb-M 8,97386 10,21000 (1,23614) 
DYNEGY INC NEW CL A 300 P 3-Jan-02 12-MM-02 881662 765750 115912 
DYNEGY INC NEW CL A 200 P 3-Jan-02 4-MV-02 5,68491 5,10500 57991 
DYNEGY INC NEW CL A 20D P 3-Jff~02 iS-Apr-02 569192 510500 58682 
DYNEGY INC NEW CL A 200 p 3-Jan-02 &Apr-02 5,70262 510500 59782 
DYNEGY INC NEW CL A 20D P 7-NOV-01 19-Jun-02 1,54795 8,59144 (5,04349) 
DYNEGYINCNEWCLA 3,300 p 8-No~01 19,1ur,02 2554122 118,97226 (M.431 04) 
DYNEGY INC NEW CL A 2,200 P IMpr-02 lglw~02 1702748 6162090 (44 SM 42) 
OYNEGY INC NEW CL A 4 ODD P 25-A"2 25-Ad-02 204000 2,04000 000 
DYNEGY INC NEW CL A 19100 p 25-Ju6O2 2&Jul-02 9,74100 1335472 (361372) 
E TRADE GROUP INC 19900 P 25-J"2 25-JuI-M 7442600 77 202 D5 (2 T76 05) 
E TRADE GROUP INC 93 P 15-Feb-02 3DAm"2 40081 80143 (40062) 
E TRADE GROUP INC I sm P 15-Feb-02 30ALO-02 7,97304 1551150 (753846) 
E TRADE GROUP INC 36W P 20-FebM 30-tM-02 Is "a 08 29,72304 (13 T76 96) 
E TRADE GROUP INC 7,9W p 25-Feb-02 3&ALV-02 3499278 63,67400 (28,68122) 
E TRADE GROUP INC 73W P I-MW-02 3aAug-02 32,33510 58,619 W (2628390) 
E TRADE GROUP INC Z7300 p 21-May-02 3DAL19-02 120.92442 17800592 (5705250) 
E TRADE GROUP INC 7100 p II-Jun-02 30-Aug-02 3144921 39,78911 (8,33990) 
E TRADE GROUP INC 2300 p 12-Jun-02 30-Aug-02 10,187 T7 12,32064 (213287) 
E TRADE GROUP INC 2,793 p 7-May-01 30-Aug-02 12,12162 26 080 4a (1395886) 
E TRADE GROUP INC 5100 p 22-Mw/-Ol 30-Aug-02 2213400 4512786 (22.993 W) 
E TRADE GROUP INC 1,607 P 15-Feb-02 30,Aug-02 697438 1384832 (6,87394) 
E TRADE GROUP INC 25 GOD p 11-MM-02 &Amp-02 7567384 25709568 (181,42184) 
E TRADE GROUP INC 3,900 P 12-Mff-02 S-Aup-02 11,52844 3900000 (2747156) 
E TRADE GR04JP INC 10000 P II-Mw-02 7-Aug-02 31 OM 05 10D 428 00 (69,42496) 
E ON AG NPV 2,5W P 21-Ju600 10-00-02 108,92a 29 13355229 (2463400) 
E ON AG NPV 15M P 2-Oct-M 10-Oct-02 65,35697 7594055 (10,55359) 
E ON AG NPV 2500 p 2-Od-00 1 I-Oct.02 1106M66 12656757 (15,96691) 
E ON AG NPV I IDD P 4-OCt-M 11-00-02 48,66429 54,32267 (5 08 38) 
E ON AD NPV loo P 9-Jul-99 10-Oct-02 435713 627099 (1913 W) 
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E ON AG NPV 2 70D P 22-MW-M 10-Oct-02 117,64255 12971650 (1207395) 
E ON AG NPV 2 IDD P 14-De"l I S-Od-02 93J46 37 10422287 (1107650) 
E ON AG NPV 1.100 P 4-Oct-00 14-Oct-02 48 SIO 81 5432267 IS 43B 86) 
E ON AG NPV 70D P 14-D~01 14-00-02 31,10798 3474096 (3,63308) 
E ON AG NPV 3600 P 1443~01 IS-Ocl-02 158,68759 17a.667 77 (2198019) 
E ON AG NPV 12W P 28-Jun-02 18-OC-02 5222919 69.0113 IIS (1677466) 
E ON AG NPV 29M P S-Oct-w 6-Nov-02 13943490 14809700 IS 5112 10) 
E ON AG NPV 1,100 P 2"ov-01) 20-Now-02 4573781 59 325 4a (1058767) 
E ON AG NPV 35W P 10-SOP-01 20-1,1~02 15507407 17751205 (22,43719) 
E ON AG NPV 2200 P S40ct-00 20+lov-02 9747563 112,34945 (14 873 a2) 
EADS EURO AERO OEF EUR 1 400 P 5-FG"2 12-JLdM 646393 449490 196903 
EADS EURO AERO DEF EUR I 8,SW P 6-Feb-02 12-Jul-02 142.20835 99,47824 42,72812 
EADS EURO AERO DEF EUR 1 1300 p 8-Feb-02 15-JuW2 2074642 1491069 503593 
EADS EURO AERO DEF EUR 1 2700 P 6-Fe"2 15-JuW2 43,08872 30521 73 1256699 
EADS EURO AERO, DEF EUR 1 1,000 P 7-Feb-02 15-Jul-02 1595578 1 1 289 91 4,668 87 
EADS EURO AERO DEF EUR 1 1400 P B.Feb-02 *Amo-02 20.18246 1605755 412490 
EADS EURO AERO DEF EUR 1 2 10D P I I-Feb-02 13 Aug-02 3D 273 69 24 765 T7 550792 
EADS EURO AERO DEF EUR 1 2.200 P 13-Feb-02 i3-Aug-02 31 .71529 26 3610 96 5,35433 
FADS EURO AERO DEF EUR I Boo p 14-Feb-02 13ALg-02 1153263 972420 180563 
EADS EURO AERO DEF EUR 1 7400 P 27-Ma-02 13-Aug-02 106,67870 10359722 308148 
EARTHUNK INC COM 5 9w P 30-Aug-02 I-Se"2 35,9W 00 3599000 000 
EARTHUNK INC COM 12700 P 30-Aug-02 I-Sep-02 77 470 OD 7784211 (37211) 
EAST JAPAN RAILWAY CO Y5000D a P Wjun-01 1".pr-02 2605778 33,"S 83 (7.38210) 
EAST JAPAN RAILWAY CO Y500DO 2 P 15-itr1ol 10-API-02 8.6as 93 11,30755 (262162) 
EAST JAPAN RAILWAY CO YSOWO 3 P IS-Jun-01 10-Apr-02 1302889 1721511 (418622) 
EAST JAPAN RAILWAY CO Y50DOO 5 P IfWun-01 10-Apr.02 34,74371 45,47246 (10,72875) 
EAST JAPAN RAILWAY CO Y50000 I P 21-Jun-01 1"pr-02 4,34290 5,63522 (129226) 
EAST JAPAN RAILWAY CO Y50000 9 P 22-Jun-01 10-Apr-02 3908667 5143182 (1234515) 
EAST JAPAN RAILWAY CO Y50001D I I P 12-A"I 1000-02 47,77260 64,45732 (16 6114 72) 
EAST JAPAN RAILWAY CO, Y5000D 29 P S~Aug-02 22-Nov-02 13817501 14387431 (769930) 
EAST JAPAN RAILWAY CO Y50000 30 P 6-ALq-Q 22-Now-02 14087070 14607017 IS M 47) 
EAST JAPAN RAILWAY CO YSODOO 10 P 13-Aug-02 22-NOV-02 48,95690 49,57685 (261995) 
EAST WEST BANCORP INC COM 4,8W P 30-Aug-02 I-Sep-02 174 ODO 00 17400000 000 
EAST WEST BANCORP INC COM 2400 P 30-Aug-02 1-Sep-02 a7 000 00 as 598 00 (15woo) 
EAST WEST BANCORP INC COM 12W p I-Sep,02 4-Od-02 3740167 4350000 (8,09833) 
EASTGROUP PPTYS INC COM 1,400 P 30-Aug-02 I-Sep-02 3508200 35 W2 00 000 
EASTGROUP PPTYS INC COM 9w P 30,Aug-02 I-Sep-02 2306700 23 3" 02 (33102) 
EASTMAN CHEM CO COM 800 P 26-Jun-00 II .Jan-02 34 407 4B 3892400 (251852) 
EASTMAN CHEM CO COM 2,200 P 8-Aug-00 I I-Jan-02 9462058 9887700 (225642) 
EASTMAN CHEM CO COM 3,900 P I&Aug-00 I t-Jan-02 18773649 176,95835 (9,23187) 
EASTMAN CHEM CO COM 1 .0m P 2-Od-00 I I-Jan-02 4300935 3075500 624435 
EASTMAN CHEM CO COM 9w P 12-Feb-02 25-Jul-02 38 852 91 3548214 337077 
EASTMAN CHEM CO COM I,0D0 p 2DMirrlD2 3-Ju~02 45,91IS 61 46 330 OD (33139) 
EASTMAN CHEM CO COM 900 P 25-Jul-02 25-Ju"2 39,31200 39,312 DD 000 
EASTMAN CHEM CO COM SSW P 25-Jul-02 25-JuVW 240.24000 237,33985 2 9W 15 
EASTMAN CHEM CO COM 2300 P 12-Feb-02 30-Aug-02 103,20100 9067658 1252442 
EASTMAN KODAK CO COM 3300 P 25-Jul-02 25-Jul-02 92,73000 92,73000 000 
EASTMAN KODAK CO COM 20,6W P 25-Jul-02 25-Ju~W 578 860 OD 55061100 (1751 OD) 
EATON CORP SOD p 25,hV02 25,Jul-02 53,17800 5317600 OOD 
EATON CORP 5 ODO P 25-Jul-02 25-Jul-02 332 350 OD 330.14900 2.20100 
EATON CORP 40D P 3-Jan-02 3,J"2 27.631 17 29 9DS 00 (227483) 
EATON CORP 100 P 28-Mw-02 3-.%"2 890770 a ID050 (1,19271) 
EATON CORP 2300 p &Mar-02 30-Aug-02 162 702 CID 19330925 (3060725) 
EATON CORP SOD P G.Mw-02 30-Aug-02 56,53518 6723800 (1070282) 
EATON CORP Soo P I-Aug-02 3DAmg-02 42,401 3a 41,52600 1175 38 
EATON CORP SIX) P 26-Feb-02 7-ALWO2 5356734 6543392 (11 SW 58) 
EATON CORP aw P 27-Feb-02 7-Aug-02 53,56734 64,79304 (1122570) 
EATON CORP 1,400 P 6-Mm-02 7-Aup-02 93,74285 117,66850 (23,92365) 
EATON CORP 600 P 25-Feb-02 S-Aug-02 40,95123 4835322 (740199) 
EATON CORP 100 P 26-Feb-02 6-Aug-02 8,82520 8,17924 (1,35404) 
EATON VANCE CORP NON VTG COM 4100 P 25-JuW2 25-A"2 10057300 100 573 00 000 
EATON VANCE CORP NON VTG COM 200 P 3-JX~02 23-Aug-02 5,71582 7,005 OD (1,28918) 
EATON VANCE CORP NON VTG COM 10 40D p 30-Aug-02 I-Sap.02 299,1124 00 299 624 W 000 
EATON VANCE CORP NON VTG COM I'loo P 30-Aug-02 I-Sep,02 31691 DD 31,91100 (220 DD) 
EATON VANCE CORP NON VTG COM 31,600 p 30-Aug-02 I-Sep.02 910 396 DD 920,54592 (10,14992) 
EATON VANCE CORP NON VTG COM 30D p 3-Jan-02 3-Sep-02 8,27375 1050750 (223375) 
EATON VANCE CORP NON VTG COM 20D P 3-Ja~02 2-D~02 6,34680 7,0DS 00 (66B 20) 
EaAY INC COM 20D p 3-Jan-02 29-May-02 1141465 13SISOO (2,10035) 
ESAY INC COM 200 P 34w~02 14-A"2 1143395 1351500 (208105) 
ERAY INC COM 200 P 3-Jan-02 24%hs~02 1221863 13,51500 (1,29637) 
EBAY INC COM 3200 P 25-Jul-02 25-Jul-02 17075200 17075200 000 
ESAY INC COM 12100 P 25-JuW2 25-J"2 645,656 OD SSS 729 92 (11,07392) 
EBAY INC COM 200 P 3-J~02 22-Jul-02 1159765 1351500 (1,91735) 
EaAY INC COM 2010 P 3-Jar,02 24)~02 1397207 13,51500 45707 
ECHELON CORP OC COM 4300 P 3D'AAWM 1-Sep-02 55,29500 5575494 (145694) 
ECHELON CORP OC COM 2W P 1--An~W 26~Dct-02 258440 2,57200 1240 
ECHOSTAR COMMUNICATIONS CORP 6.600 P 2-Jan-02 10-JanM 19D 701 49 188 81 1 48 189001 
ECHOSTAR COMMUNICATIONS CORP 4600 P 2-jan-02 18-jai-02 123,34B 68 131 S95 Sa (824920) 
ECHOSTAR COMMUNICATIONS CORP 300 P 3-Jar,02 20-Ma-02 831737 a 608 50 (29113) 
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ECHOSTAR COMMUNICATIONS CORP 200 P 3~Jan-02 4-Mw-02 5,43691 573900 (30209) 
ECHOSTAR COMMUNICATIONS CORP ISOO P 2-Jar,02 15,Apr-02 44.39818 45,77248 (137430) 
ECHOSTAR COMMUNICATIONS CORP 200 P 3-Jan-02 SAor-02 545483 573900 (254 M 
ECHOSTAR COMMUNICATIONS CORP 200 P 34an-02 24-Apr-02 567482 573900 (6418) 
ECHOSTAR COMMUNICAnONS CORP 17 IDD P 25,lul-02 25-Jul-02 254,44800 258,79824 (4,35024) 
ECHOSTAR COMMUNICATIONS CORP 300 P 34an-02 22-JUP02 4.65585 8,&)s 50 (395265) 
ECHOSTAR COMMUNICATIONS CORP 30D P 3-JmI,02 30-Jul-02 48W85 860950 (3,71`2 65) 
ECHOSTAR COMMUNICATIONS CORP 300 P 3-Ja~02 23,kug .02 5,57182 8.60850 (303668) 
ECHOSTAR COMMUNICATIONS CORP 40D P 3.JwkM I&Aug-02 651880 1147800 (4,95920) 
ECHOSTAR COMMUNICATIONS CORP 300 P 13-Fet~02 II-Sep-02 5,53081 747450 (IS4369) 
ECHOSTAR COMMUNICATIONS CORP 200 P 20-May-02 7-Oct-02 335089 4,98700 (1,61811) 
ECLIPSYS CORP COM 67S P 11-DOO-00 ll-Ja~02 11 474 B3 17,07277 (559794) 
ECLIPSYS CORP COM 30 P 2-Apr-Ol 11-JanM 509 99 57375 (6376) 
ECLIPSYS CORP COM 75 P 22-Mart-01 I I-JmI,02 127498 1,72500 (45002) 
ECOLAB INC COM loo P 3-JarrO2 5-Feb-02 4,19935 403850 162 a5 
ECOLAB INC COM 1400 P 26-Ad-02 25-Jul-02 60 T74 00 60,77400 000 
ECOLAS INC COM 9100 P 25-JuPO2 25,Jul-02 395,03100 38245753 1257347 
EDISON INTL COM 683 P 27-A"I 20-MM-02 11,56172 9,30929 225243 
EDISON INTL COM 6,100 P 7-JU"I B-MW-02 103 183 DO 6265371 4052929 
EDISON INTL COM 2200 P 7,Ju~Ol 12-Mu-02 3733938 2259542 1474290 
EDISON INTL COM 7,000 P 29-Ju"I 1244w-02 11880711 78 225 DO 4055211 
EDISON INTL COM 1,001) p 27-A"I 12-Ma-02 16 972 " 1363000 334244 
EDISON INTL COM law P 27-JLA-01 5-Apr-02 32,24693 2541995 682698 
EDISON INTL COM 4,7D0 P 21-Sep4l 23-Apr-02 $3 .12733 55, 155 " 2797189 
EDISON INTL COM 1865 P 27-JuPOI 10-Apr-02 32,32731 2541995 S,9D7 36 
EDISON INTL COM 3964 P 27-JL4.01 I I-Apr-02 6 m 01 537022 146579 
EDISON INTL COM 793 P 274u~Ol 12-Apr-02 1344818 10.80859 263957 
EDISON INTL COM 20D P 21-Sep-Ol 12-Apr-02 339172 2,34704 I .D44 68 
EDISON INTL COM 73 P 2844~01 23,W-02 1 .29113 1,04390 24723 
EDISON INTL COM 1,182 P 213-NOV-01 23-Apr-02 20 905 54 1734621 3,55943 
EDISON INTL COM 4200 P 25,Jul~-02 25-Jul-02 5334000 5334000 0 DO 
EDISON INTL COM 11 700 P 25-Jul-02 25-Jul-02 148,59000 14958910 (99918) 
EDISON INTL COM 11,300 P 25-JuHU 25-Jul-02 143,51000 143,51000 000 
EDUCAT10N MGMT CORP 1030 P 25-Ad-02 25-Jul-02 38 110 OD 38,11001) ODD 
EDUCATION MGMT CORP 670 P 25,Jul-02 25-Jul-02 2479000 2391217 BT7 83 
EDUCATION MGMT CORP 200 P 2-Jul-SO I-AU9-02 795976 322075 4 ng 01 
EDUCATION MGMT CORP 200 P 22-W-98 I-Aup-02 7,95976 349849 446127 
EDUCATION MGMT CORP 200 P 8-D~98 1~2 7.95976 4,49262 346714 
EDUCATION MGMT CORP 300 P 23-Feb-99 I-Aug-02 1193964 790314 403650 
EDUCATION MGMT CORP 200 P 25-MM-99 I-ALQ-02 795976 539334 256642 
EDUCATION MGMT CORP 200 P 26-MW-99 I-Aup-02 7,W9 78 5,51250 244726 
EDUCATION MGMT CORP IOD P 11-1,1~99 I-Aug-02 397988 90525 307393 
EDUCATION MGMT CORP 400 P 23-Mm-00 1~2 15,91952 565000 10,26952 
EDUCATION MGMT CORP so P 22-MVPOI i-ALV-02 1,98994 1,57700 41294 
EDWARDS A G INC COM 5700 P 25-Jul-02 2S.Jul-02 18160200 182,29455 (69255) 
EDWARDS A G INC COM 8500 P 9-Apr.02 10-Aug-02 243,52101 27097720 (2745619) 
EDWARDS A G INC COM 5,4010 P 12-J~02 I%Aug-02 20230978 195,ODB 12 630154 
EDWARDS J D & CO COM 710D P 25-Jul-02 25-JuM 6134400 61,34400 000 
EDWARDS J D & CO COM 400 P 3,ftd-02 2-De~02 5964782 480400 114382 
EDWARDS J D & CO COM 400 P 7-Aug-02 2-De~ 5,94782 4,WS 48 1,56234 
EDWARDS LIFE SCIENCES CORP COM 4,200 P 25-Jt"2 25,k"2 9899400 9748998 150402 
EDWARDS LIFE SCIENCES CORP COM 700 P 30-Aug-02 I-Sep-02 1723400 17,46303 (21903) 
EDWARDS LIFE SCIENCES CORP COM Boo P 30-Aug-02 I-Sep-02 1969000 19,93400 (23800) 
EDWARDS LIFE SCIENCES CORP COM 19 SOO P 30 Au9M I-Sep-02 487,476 OD 49321800 (574200) 
EFUNDS CORP COM 701) P 16-Aug-OD I"W.02 11 27165 6,60625 4,66540 
EFUNDS CORP COM 90 P 2-Apr-Ol 20-MW-02 145849 1 OW 75 (19526) 
EFUNDS CORP COM IDD P 22-May~Ol 20-Mm-02 162055 2,35500 (73445) 
EFUNDS CORP COM 200 P 3D-JL"l 20-MW-02 3,24109 3.77200 ISM 91) 
EFUNDS CORP COM 175 P 30-Oct-Ol 20-MM-02 2.83595 264250 19345 
EFUNDS CORP COM 900 P 16-ALV.OD 15.MW-02 1429269 8.49375 5,79B 94 
EFUNDS CORP COM 600 P 15-Aull-OD 18-MM-02 9.S3105 532500 4,30606 
EFUNDS CORP COM 1100 P I&Aua-OO I&Mw-02 1765594 10,38125 727569 
EFUNDS CORP COM 2200 P 15-Aug-00 14-Mar-02 3455004 1962500 1502504 
EFUNDS CORP COM 5,6w P 3&Au"2 I-Sep.02 57,283 DO 59,555 24 (2,27024) 
EFUNDS CORP COM 200 P I-Sep-02 4-Oct-02 1,92774 204600 (11826) 
EISAI CO Y50 2 ODO P 29-Aug-Ol 12-MV-02 48 671 65 4B 962 75 (29110) 
EISAI CO Y50 2,001D P 30-ALQ-M 12-MW-02 4867165 4925482 (56317) 
EISAI CO Y50 3000 P 174&~02 15-May-02 78,95309 7651450 246859 
EISAJ CO Y50 3,000 P 3OAu"I I&May-02 7891456 7398224 503232 
EISAI CO Y50 3,ODD P 31~1 15-May-02 7891458 74 3113 38 4,531 18 
EISAJ CO Y50 I ODD P 31-Jar~02 21-Jun-02 2438522 22,85567 199955 
EISAI CO Y50 I,OOD P 7-May-02 24-Jun-02 25,07772 2633453 (1,25681) 
EISAI CO YSD 1,001) P 7-May-02 21-Am-02 2488522 26,334S3 (1 "9 31) 
EISAJ CO YSO 1,000 P S-May-02 24-AM-02 25,07-772 2636921 (129149) 
EISAI CO YSO 1000 P &Mffy-02 25~Jw~02 25,31557 26,36921 (1,05364) 
EL PASO CORP COM 100 P 3-Jan-02 13-Feb-02 3,722 " 449250 (T70 06) 
EL PASO CORP COM SOO P 16-AL9-01 20-MW-02 36 600 17 37 82184 (1,22167) 
EL PASO CORP COM 300 p 21-Aug-Oi 20-Mar-02 1372506 1445328 (728 2:2) 
EL PASO CORP COM IOD P 3,lan-02 4-Mm-02 416443 449250 (328 Or) 
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EL PASO CORP COM SOD P 21~1 I-Apr-02 22.54932 24 088 SD (I S39 48) 
EL PASO CORP COM 500 p 22-Aug-01 1,W-02 22,54932 2467375 (2,12443) 
EL PASO CORP COM sm P 28-N~01 I-Apr-02 27,05918 2713956 (9038) 
EL PASO CORP COM 6500 P 25,kd-02 25,kd-02 67,2100D 67,210 UD 000 
EL PASO CORP COM 37,700 p 25-Jul-02 25-Jul-02 389,81800 40D 166 65 (1034865) 
EL PASO CORP COM 300 P 11-0~01 30-AUg-02 5,01435 11 .57307 (6,55872) 
EL PASO CORP COM 1.000 P 25-J~02 3"Ag-02 1671449 3956450 (2185001) 
EL PASO CORP COM aw P 25-Jw~02 30-Aug-02 1328680 30 851 SD (1756480) 
EL PASO CORP COM goo P 20-AH~02 3GAug-02 13,286 8D ISD4752 (276072) 
EL PASO CORP COM 90D p 20-AffiM 3D.Aug-M 1494765 17,955 W (3 037 35) 
EL PASO CORP COM 1400 P 3,1~ 3"ug-02 2325190 2651558 (326368) 
EL PASO CORP COM I 70D P 2SNov-01 3G-Aug-W 28 747 DO 7a 8% 42 (4014842) 
EL PASO CORP COM 1,50) P ll-Dec~01 30-Aug-D2 25,365 OD 5786535 (3250035) 
EL PASO ELEC CO COM NEW 3,800 P 3D.Auo.02 I-SOP-02 4465000 4492284 (27284) 
EL PASO ELEC CO COM NEW 6 9DO P 3(),Aug-02 I-SOP-02 8107500 8283933 (1,764,33) 
EL PASO ELEC CO COM NEW 4,9DO P 1--~P-02 13-Sa"2 S8,09069 57,57500 51569 
EL PASO ELEC CO COM NEW 1.200 P I-Sep-02 18-Nov-02 1281561 14 IOD OD (1 25439) 
EL PASO ELEC CO COM NEW iDD P I-Sep-02 20DOC-02 1 130 T? 1 17500 (4423) 
ELCOR CORP COM 2,0D0 P 2 May-OD 3(IALQ-02 3346899 70,08700 (3661301) 
ELCOR CORP COM I 20D P 25M2y-00 3D-Aug42 2008139 2164356 (1 56Z17) 
ELCOR CORP COM 1200 P 18-Aug-00 30-Aug-02 2008139 2043972 (35833) 
ELCOR CORP COM 10D P 22-May-01 30-Aug-02 1,67345 1,68250 (905) 
ELCOR CORP COM 250 P 30,h"l 30,kug-02 418382 4,SN 88 (81526) 
ELCOR CORP COM 200 P 30,Oct-Ot 3DAug-02 334690 4,83596 Ill 489 DS) 
ELCOR CORP COM 4,400 p 7.JB"2 30~Aug-02 73,631 7a 118,82684 (4519508) 
ELCOR CORP COM 1.9w P 1SAX-02 3DAug-02 31,79554 4746162 (15.666 DS) 
ELCOR CORP COM 3 40D P 25.JL"2 3GAu2-02 5689728 7072102 (1382374) 
ELCOR CORP COM I 50D P 29-Jt"2 30-Aug-02 2SIO1 74 3113910 (603736) 
ELECTRO SCIENTIFIC INDS INC 1.100 p 9-Ja"I 3G.AL19-02 20,77298 37,5M 09 (16,76111) 
ELECTRO SCIENTIFIC INDS INC I 20D P 940~01 30-Ami-02 2266144 4134408 (18,68264) 
ELECTRO SCIENTIFIC INDS INC 100 P ID-Jan-01 30~Aug-02 188845 3,39863 (I'Sm 18) 
ELECTRO SCIENTIFIC INDS INC 15M p lo-ja"I 30-Aug-02 2832880 5005605 (21 72925) 
ELECTRO SCIENTIFIC INDS INC I 30D p ll-Jw~01 3GAug-02 2454989 47S5517 (23,0DS 28) 
ELECTRO SCIENTIFIC INDS INC 70D P 124~01 3OAug-02 1321917 26,91472 1* M 55) 
ELECTRO SCIENTIFIC INDS INC 400 P 21-Sep-01 3OAug-02 7 5W ai 8 616 OD (1,06219) 
ELECTRO SCIENTIFIC INDS INC 10010 P 25-Oct-02 18-Nov-02 2284931 1727750 557181 
ELECTRO SCIENTIFIC INDS INC 200 P 25~Od-02 20-DW-02 3,98472 3,45550 52922 
ELECTRONIC ARTS 100 P 3-Jan-02 13-Feb-02 5,43641 a i5c so (71409) 
ELECTRONIC ARTS 100 P 3-Jan-02 4-Ma-02 581541 615050 (33509) 
ELECTRONIC ARTS 100 P 3-Jar~02 12-MM-02 609850 615050 (5200) 
ELECTRONIC ARTS 100 p 3-jamm SAW-02 5 858 32 815050 (29218) 
ELECTRONIC ARTS 100 P 3-J=~W 296MVV-02 6,32530 615050 17480 
ELECTRONIC ARTS IDD P 3-J~02 2-M2y-02 6 OD2 31 615050 (14819) 
ELECTRONIC ARTS 1,630 P 31-Aug-01 4-Jun-02 10242443 91 SM 48 10,90395 
ELECTRONIC ARTS 3400 P 31-Aug-01 3-Jun-02 21699744 19448102 2251642 
ELECTRONIC ARTS 1100 P 31-Aug~01 25-Jul-02 60261 79 62,92033 (265854) 
ELECTRONIC ARTS 1,500 P 25-Jul-02 25-Jul-02 83,5110 00 93,58000 000 
ELECTRONIC ARTS 5,300 P 25-JL"2 25-Ail-W 295,31600 298 970 aS (365468) 
ELECTRONIC ARTS 3,2DO P 25-JuIQ2 25-Jul-02 178 3D4 00 178,30400 000 
ELECTRONIC ARTS loo P 3-Ja"2 3-Jul-02 823991 615050 8941 
ELECTRONIC ARTS I 2W p 19-Se"I 30-Aug-02 7519573 62,31s ao 2287693 
ELECTRONIC ARTS 9w P 1~2 30,Aug-02 56 396 8D 5342834 297046 
ELECTRONIC ARTS 3,800 P 31-Aug-01 30-Aug-02 24038800 217,36114 2302686 
ELECTRONIC ARTS I,ODO P 19-Sep-Ot 3DAug-02 83 2W 00 4359900 19,68100 
ELECTRONIC ARTS 4 ODO P 31 .A."I S.Au"2 22377645 220.801-20 (502475) 
ELECTRONIC DATA SYS CORP NEW 55w P 25-JuI42 25-Jul-02 181,77500 181,T75 00 000 
ELECTRONIC DATA SYS CORP NEW 9300 P 2&JUW2 25-JUI-02 30736500 30736500 OOD 
ELECTRONIC DATA SYS CORP NEW 27 7DO P 25,kd-02 25,WW2 915 41IS OD 89805062 1743438 
ELECTRONIC DATA SYS CORP NEW Sw p 34W~02 12-AA-02 1761948 3246750 (14,US04) 
ELECTRONIC DATA SYS CORP NEW 500 p 3-Jan-02 30-Jul-02 17,40502 32,45750 (1500248) 
ELECTRONIC DATA SYS CORP NEW 2w P 3-Jam-02 15~ALV-02 753697 12 987 OD (545003) 
ELECTRONIC DATA SYS CORP NEW 2W p 3-Jar,02 7-Aug-02 659779 12,98700 (628921) 
ELECTRONIC DATA SYS CORP NEW 3w P 34an-02 23AU9.02 1260463 1948050 (687587) 
ELECTRONIC DATA SYS CORP NEW 100 P 28-MM-02 ll-Se"2 4,097 a7 5.7%50 (170063) 
ELECTRONIC DATA SYS CORP NEW 100 P 3-Jw,42 3-Sep-02 390988 6,49350 (2 Sa3 62) 
ELECTRONIC DATA SYS CORP NEW 100 P 28-MM-02 1,Sep-02 3,90988 5,79850 (188862) 
ELECTRONIC DATA SYS CORP NEW IOD P 28-Mm-02 7-Od-02 1.19695 5 798 5D (4,60154) 
ELECTRONIC DATA SYS CORP NEW 200 p 3-Jul-02 7-W-02 239393 6,38246 (3,98853) 
ELECTRONIC DATA SYS CORP NEW 300 P 3-JuVO2 2-D~02 5,34385 957359 (422984) 
ELECTRONIC DATA SYS CORP NEW 200 p 3-Jul-02 18-D~02 371468 638246 (2,66756) 
ELECTRONICS FOR IMAGING INC 3 70D P 30-Aup-02 I-Se"2 6581100 57,098 W (1.48703) 
ELECTRONICS FOR IMAGING INC 30D P I-Sep-02 13-Sep-02 402238 4,5D9 00 31338 
ELECTRONICS FOR IMAGING INC 3 40D P I-Sep-02 204~2 5643558 51 .102 W 5,33368 
ELECTRONICS FOR IMAGING INC 30D P 3-Sep-02 20D*~02 497961 4 50D 99 47862 
EMC CORP MASS sw P 3-Jff~02 5-FabD2 897532 9,759 W (78368) 
EMC CORP MASS 1100 P 3,Wn-02 12-MN-02 1331254 1789150 (457896) 
EMC CORP MASS 1,I)DO P 3-Jan-02 28-MM-02 1158962 1626500 (4,67518) 
EMC CORP MASS I SOD P 3-Jan-02 16-Apr-02 1668749 26 024 00 (933651) 
EMC CORP MASS 700 P 3-.!K~02 IDMay-02 626335 11 3115 50 (6,12215) 
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EMC CORP MASS 25 .400 P 25-Ad-02 25-JwW* 17870400 176,78400 000 
EMC CORP MASS 115 70D P 25-Jut-02 25-Jul-02 80527200 02708145 (21,80945) 
EMC CORP MASS 41 .40D P 25,k"2 25-JL"2 2118,144 00 28a,144 DO 000 
EMC CORP MASS SOO P $JuvO2 7JAug-02 479385 9 759 OD (4,96515) 
EMC CORP MASS 2DO P 34m~02 3.~P-02 1 -99 96 3,25300 (1 m 04) 
EMCOR GROUP INC COM 1400 P 25-jul-02 I -Sep,02 7631400 7149464 481936 
EMCOR GROUP INC COM 700 P 26-Ju602 I-SOP-02 3815700 3741542 74156 
EMCOR GROUP INC COM ISO P 29-Jul-02 I-SOP-02 8,17650 8,13375 4275 
EMCOR GROUP INC COM 700 P 30-Aug-02 I-Sep .02 38 157 OD 38 157 DO 0 DO 
EMCOR GROUP INC COM 150 P 30-Aug-02 I-Sap-02 8.17660 8 23t 40 (5490) 
EMCOR GROUP INC COM 350 P 30,Aug-02 I-Sep-02 1907850 19-ID6 SO (12810) 
EMCOR GROUP INC COM 10750 P 3DAug-02 I-SepD2 595.98250 589,900 &B (3 91a 38) 
EMCOR GROUP INC COM 2,40D P 30-Aug-02 I-SepD2 130,824 OD 131,208 OD (384 OD) 
EMCOR GROUP INC COM I,9DO P I-SePO2 20-0~02 10087499 10356900 (260401) 
EMERSON ELEC CO COM 1,100 P 4-JarOl 31-J~02 63 6" 16 78 985 DS (1534090) 
EMERSON ELEC CO COM 4800 P 25--kA-02 25-Jul-02 237,50400 23750400 DOD 
EMERSON ELEC CO COM I9,ODo P 25-JU602 25-Jul-02 940,12000 927,49070 12,62930 
EMERSON ELEC CO COM losoo P 25-Jul-D2 25-A"2 SU 3114 00 5343B4OO 000 
EMERSON ELEC CO COM 400 P 44~01 3D-Aug-02 19,51200 2872184 (920984) 
EMERSON ELEC CO COM 400 P 25,tan-01 30-Aug-02 1951200 2906000 111 548 OD) 
EMERSON ELEC CO COM loo P 29-Jan-01 30AUg-02 4 878 DO 721150 (233350) 
EMERSON ELEC CO COM 400 P 30-,12~01 30-Aug-02 19 S12 DO 28,370 OD (8,858 OD) 
EMERSON ELEC CO COM 100 P 20-Feb-01 30-AAg-02 487800 677750 (1,89950) 
EMERSON ELEC CO COM 400 P 20-Feb-01 3DAugM 19.41141 27,11000 (76059) 
EMERSON ELEC CO CON I ODD P 29-A~Ol 30AUg-02 4852954 60.52500 (tl .BN46) 
EMMIS COMMUNICATIONS CORP COM 2 6DO P 25-Jul-02 2S.Ju6O2 40 30D 00 4101682 (716 B2) 
EMPIRE DIST ELEC CO 1900 P 30ALQ-02 I-SOP-02 33.91500 33,91500 ODD 
EMPIRE DIST ELEC CO I.8w P 30-Aug-02 I-SOP-02 3213000 32,83596 (m Be) 
EMPIRE DIST ELEC CO aDO P I-Sep-02 20-0~02 1455180 14,28000 30150 
EMULEX CORP NEW 2300 P 25-Jan-02 22-Feb-02 81 23316 103,We 09 (2235493) 
EMULEX CORP NEW 100 P 3-JarID2 28-Mm-02 322945 439516 (1,16571) 
EMULEX CORP NEW 20D P 3-Jan-02 20-May-02 8,400 SO 879032 (238952) 
EMULEX CORP NEW 16010 P 28-Jan,02 2r,",02 3348819 7206128 (35,57509) 
EMULEX CORP NEW 4,ODO P 296 JX~02 26-A"2 8371547 175 6119 60 (91,97413) 
EMULEX CORP NEW Soo P 30-Jan-02 26-Jun-02 1874309 3426SS2 (1752243) 
EMULEX CORP NEW 2400 P 7-Feb-02 26-Jur,02 6022928 103.904 88 (5367560) 
EMULEX CORP NEW 100 P 3-Jan-02 S-Ju~02 310690 439516 (120826) 
EMULEX CORP NEW S800 P 25-Jul-02 25-Jul-02 12997800 130,89962 (92162) 
EMULEX CORP NEW 200 P 34W~02 22-A&M 4,5W 8S 879032 (4,23446) 
EMULEX CORP NEW 1500 P 7-Feb-02 9%Auq-O2 23 .52589 6494055 (41 .41466) 
EMULEX CORP NEW 2,1100 P B-MW-02 9-Aug-02 4548339 10273453 (57 .25114) 
EMULEX CORP NEW IJOD P 18-JuW2 9,Aug-02 2S,56267 4290324 (16,24057) 
EMULEX CORP NEW 1600 P 17-Jul-02 9-Auq-02 25 .09428 4D.832 80 (15 .73852) 
EMULEX CORP NEW 3,700 P 17-JiA-02 12-ALQ-02 51 .70150 94 425 a5 (4272435) 
EMULEX CORP NEW i'loo P I-Aug-02 12-Aug-02 15,37071 2519616 (982545) 
ENIULEX CORP NEW 200 P 13-Feb-02 II-Sap-02 3,531 98 8.499 OD (4,68712) 
EMULEX CORP NEW 100 P 22-Feb-02 11-Se"2 1,915914 3,496 OD (1,58000) 
EMULEX CORP NEW 100 P 22-Feb-02 24-Oct-02 142296 3 496 DO (207304) 
EMULEX CORP NEW 400 P 12-MW.02 24~00-02 569182 1307000 (7,37818) 
EMULEX CORP NEW 200 P 20-MM-02 24-Oct-02 284591 5,8T7 OD (303109) 
EMULEX CORP NEW 200 P 30-Jul-02 20-NM-02 432987 485400 (52413) 
EMULEX CORP NEW 200 P 27-Sep4)2 20-Nov-02 4,32987 2,43500 1,89387 
FMULEX CORP NEW 200 P 24,Jun-02 I-Nov-02 375889 478600 (1,02911) 
EMULEX CORP NEW 200 P 3-Ju"* I-Nov-02 375689 412800 (37111) 
ENCANA CORP COM 2510 P 20-Feb-02 23-JUM2 8268057 65.49568 (2,W5 11) 
ENCANA CORP COM 3680 P 2-Apr-02 23-A"2 91 ON 21 11424064 (22,34243) 
ENCANA CORP COM 4,800 P 9-OU-01 11-Jul-02 133,25284 120.62952 12,62332 
ENCANA CORP COM 1,300 P S~Ocl-ol 11-JuIL02 37,71099 34 OW 95 362004 
ENCANA CORP COM 400 P 9.Oct-Ol 12-Juk2 11,41528 10,48952 92576 
ENCANA CORP COM 1,30D P ID-W-01 12-Jul-02 37,09964 3642454 67510 
ENCANA CORP COM I 20D P IO-Odl-Ol 22-Ju"2 30,87359 33,62265 (274908) 
ENCANA CORP COM 1,20D P 20-Feb-02 22-Jul-02 3140834 3130790 9844 
ENCANA CORP COM 400 P It-Od-ol 22-JuM2 1029120 11 .411 SO (1 .12040) 
ENCANA CORP COM 1000 P 2D.FebM 22-Jul-02 2572799 2608991 (36192) 
ENCOMPASS SVCS CORP COM 5,650 P 4-Jun-Ol 313,~ 1,12149 51,16697 (50,04548) 
ENCOMPASS SVCS CORP COM 1 575 P 51A~Ol 30~2 31263 1409058 (13 TrT 95) 
ENCOMPASS SVCS CORP COM 8.550 P 9-A"l 30-Aug-02 1,69712 60.74775 (59.05063) 
ENCOMPASS SVCS CORP COM 1,20D P IO-JL&Ol 30,Aug-02 23819 827112 (8,03293) 
ENCOMPASS SVCS CORP COM 15 P li-Ad-01 30,ALV-02 293 9001 (8703) 
ENCOMPASS SVCS CORP COM 100 P Il-JL*0I 30-Aug-02 1985 50012 (58027) 
ENCOMPASS SVCS CORP COM 10 P 19-JUI-01 30-Aug-02 Is$ 6610 (6412) 
ENCOMPASS SVCS CORP CON! 100 P 24-J"i 30~ALQ-02 1995 53100 (61115) 
ENCOMPASS SVCS CORP COM 100 P 24,U-01 30-Aug-02 1985 64636 (6m 51) 
ENCOMPASS SVCS CORP COM 1,200 P 30-A"I 30-ALV-02 23819 058264 (83444S) 
ENCOMPASS SVCS CORP COM 18.150 P 12-Od-01 30-AAM-02 3,60265 6204941 (58 .44676) 
ENCOMPASS SVCS CORP COM GOO P I-Jun-Ol 14-Auq-02 10199 5,26374 (5,16175) 
ENCOMPASS SVCS CORP COM 300 P 4-A~Ol 14Atq-a2 5100 271683 (2,66583) 
ENCOMPASS SVCS CORP COM 625 P 4-JurOl 15-ALV-02 10624 5.66005 (5 .5M 62) 
ENCOMPASS SVCS CORP COM 1525 P 4-Jun-Ol ISAU" 37179 1361055 (13,43076) 
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ENDESA SA EUR 1 2 (REGD) 15900 P &ALv-02 IXDoc.02 17612789 1118,171 .20 (12,04341) 
ENDO PHARMACEUTICALS HLDGS INC 6500 P 30-AUG-02 i-SOP-02 62 140 OD 6016205 1,97795 
ENERGEN CORP 900 P 27-Apr.99 I-Sep-02 23 859 GO 1507392 8 7&5 05 
ENERGEN CORP 2300 P 29-J~99 I-Sepa2 60.97300 43,2D4 58 17,76842 
ENERGEN CORP 100 P 23.Sep'99 1-SepO2 2,651 GO 194000 71100 
ENERGEN CORP 100 P 2-1,1~90 I-SepO2 2 651 DO IW3 75 76725 
ENERGEN CORP 100 P S-N~99 I-Sep-02 2,651 OD 1,93012 72085 
ENERGEN CORP 200 P 1 "OV-99 I-SepO2 530200 375500 154700 
ENERGEN CORP 100 P I"OV49 I-Sopm 265100 197125 67975 
ENERGEN CORP IOD P 7-D~99 I-qop.02 2 651 DO 1,87750 77350 
ENERGEN CORP 1 100 P 23-Mar-OO I-Sep-02 29,16100 1962993 953117 
ENERGENCORP 60 P 2-Apr-Oi I-Sep.02 159060 2,07810 (48750) 
ENERGEN CORP 100 P 22-MarOl I-Sep-02 2,651 OD 382750 (117650) 
ENERGEN CORP ITS P 30-Jtd-Ol I-Sep-02 4.W9 25 4.511413 5512 
EMERGEN CORP IOD P 30-Od-Ol I-Sep.02 2 551 GO 238423 266 T7 
ENERGEN CORP 375 P 294U~02 I-SepO2 994125 936563 57562 
ENERGEN CORP 190 P 30-Aug-02 1-Se"2 503690 503690 000 
ENERGEN CORP 1300 P I-Sep-02 204)ec.02 37,71082 3446300 324782 
ENERGIZER HLDGS INC COM 11400 P 6-MV-02 5-Jun-02 307.58780 252SIO00 5507780 
ENERGIZER HLDGS INC COM B,wo P 25-JLA-02 25-Jul-02 15886000 158,86000 000 
ENERGIZER HLOGS INC COM 6,30D P 25-Ad-02 3()Auj~-02 18106600 15394050 2712550 
ENERGIZER HLDGS INC COM 9DO P 26,hd-02 30,~ 2586657 2181249 4,05408 
ENERGIZER HLDGS INC COM 5,500 P 29,A"2 30,~ i5a 073 49 M 640 75 1443274 
ENERGIZER HLDGS INC COM 1,800 P 30-JUI-02 30,Aug-02 5173314 49,33080 240234 
ENERGIZER HLDGS INC COM 1,700 P 1-Aug-02 3DAug-02 48,85908 4780825 1,05053 
ENERGIZER HLDGS INC COM 9-00 P 2-AL942 30-Aug-02 2586667 2461257 1,25400 
ENERGIZER HLDGS INC COM 500 P S-Aug-02 3aALW02 1437032 1425455 85 77 
ENERGIZER HLDGS INC COM 4,300 P 9,4,,2-02 30,Aug-02 12355473 12648665 (290192) 
ENERGY EAST CORP COM 9.200 P 25-Ad-02 25-Jul-02 17836400 17467580 I'm 20 
ENERGY EAST CORP COM 6400 P 25-Ad-02 25-Jul-02 122.6W 00 122,65800 0 DO 
ENGELHARD CORP 1500 P 25-Ad-02 25-Jul-02 36 9W 00 36,99000 OOD 
ENGELHARD CORP 9200 P 25-Jul-02 25-Jul-02 226.872 GO 22692444 (5244) 
ENGINEERED SUPPORT SYS INC 1,100 P 30-Aug-02 "op-02 59,95110 6028055 (32945) 
ENIEURI 12100 P 2-Jul-98 13-Jun-02 18207833 ISO.W8 63 21,14170 
ENI EURI 11700 P S-ALq-Ol 23-Jul-02 156,41509 14478689 11 62B 20 
ENSCO INTL INC COM 9600 P 25-Jul-02 2540,02 23203200 23509152 (305952) 
ENSCO INTL INC COM 4100 P 3-~ 30AL9-02 10934700 128,69039 (19,34339) 
ENSCO INTL INC COM 4400 P 3-J~02 3GAug-02 11862043 13810576 (19 4&6 33) 
ENSCO INTL INC COM 900 P 12,JurrO2 30-AugM 2426327 24 WO 08 (sea 81) 
ENSCO INTL INC COM 25M P 14-Jun-02 30-Aug-02 67,39797 69,37500 (1,97703) 
ENSCO INTL INC COM 1100 P I-Aug-02 3DAU9.02 2965511 28,435 OD 1 .22011 
ENTEGRIS INC COM 5,800 P 30-Aug-02 I-Sep-02 5237400 5470388 (232966) 
ENTEGRIS INC COM 30 5W P 30-Aug-02 I-SWO2 27541500 28766685 (122519S) 
ENTEGRIS INC COM 1,300 P 30-Aug-02 i-Sep-02 11739 OD 1184404 (10504) 
ENTEGRIS INC COM 5,wo P I-S".02 2SOct-02 3922595 5237400 (13,14005) 
ENTEGRIS INC COM 900 P 3-Sep-02 25,0d-02 6,08679 7,94404 (175725) 
ENTEGRIS INC COM 22500 P I-Sep-02 28-OcW2 15839070 20317500 (4475430) 
ENTEGRIS INC COM 9300 P I-Sep-02 25-Oct-02 6269126 83 979 OD (21,28774) 
ENTERASYS NETWORKS INC COM sew P 23-.tuWl B-Apr-02 9,521 70 10368300 (9414130) 
ENTERASYS NETWORKS INC COM flew P 24-Jul-01 8-Apr-02 11,88783 126,26544 (11439781) 
ENTERASYS NETWORKS INC COM 2,200 P 4-Jan-02 SAW-02 3,35489 22,5M 06 (1917817) 
ENTERCOM COMMUNICATIONS CORP 2,500 P 25-Jul-02 25-Jul-02 10262500 101,89903 73600 
ENTERGY CORP NEW COM 2,600 P 25-JU142 25,Ad-02 92,250 DO 92,250 OD 000 
ENTERGY CORP NEW COM 15,000 P 254ul-02 25-Jul-02 553 50D 00 547,78650 5,71350 
ENTERGY CORP NEW COM 4,SOO P 25-Jul-02 25-Jul-02 166,OSOOO 16805000 ODD 
ENTERTAINMENT PPTYS TR COM SH 6,800 P 30-Aug,02 I-Sep-02 13195000 i3i'm 98 (4698) 
ENTRAV1SION COMMUNICATIONS COR 3100 P 25%NW2 25-Jul-02 30,22500 3044293 (21793) 
ENZO BIOCHEM INC 3,ODO P 30~2 I-SeW 38,220 DO 39,59010 (1376 10~ 
ENZO BIOCHEM INC 1,300 P 30-Aug-02 I-Sep-02 1056200 172510D (68900) 
ENZO BIOCHEM INC 501) P 1-Sep-02 20-DW,02 706568 6.37000 &IS Sa 
ENZON INC COM 2 60D P 30-Aug-02 I-Sep-02 57 20D 00 5777200 (672 OD) 
ENZON PHARMACEUTICALS INC 2,600 P I-Sep-02 20-DW-02 4345431 57.20000 (1374569) 
ENZON PHARMACEUTICALS INC 300 P 3-ScIP-02 20-DW-02 501390 6,If4OO (I IOD04) 
ENZON PHARMACEUTICALS INC 1800 P 13-Sep-02 20-Dw-02 30.08375 3840822 (B 324 47) 
EOG RES INC COM 200 P 3-Jan-02 2.2-Feb-02 6.77229 7,483 OD (71071) 
EOG RES INC COM IOD P 3,tan-02 20-Mm-02 4.04043 3,74150 29893 
EOG RES INC COM loo P 3-jan-02 B-Apr-02 3.97430 3,741 50 232 Sa 
EOG RES INC COM 13W P 25-AN-02 25-Ad-02 41 .27SOO 4127500 000 
EOG RES INC COM II IOD P 25-Jul-02 25-Ad-02 35242500 35456397 (2,13897) 
EOG RES INC COM loo P 3-Jan-02 3-A"2 3,73389 3,74150 (761) 
EOG RES INC COM 100 P 14-Jtr,02 3-Jul-02 3,73389 376990 (3601) 
EPLX MED INC COM 20 800 P 25-Aug-02 1~Sep-02 117 IG4 00 12382658 IS 7Z2 56) 
EPLX NED INC COM 26,000 P 27-Aup-02 I-Sep-02 1,16,380 00 155,22780 (884780) 
EPLX MED INC COM 26 ODD P 2&Aug.-M I-Sep-02 148 380 DO 154.91580 (5,5m 80) 
EPIX MED INC COM 20800 P 29,ALV-02 I-S*p-02 117,10400 12.585040 (874640) 
EPLX MED INC COM 10400 P 30,~ I-Sep-02 58 552 DO 61,97984 (3,42784) 
EQUIFAX INC COM 200 P 3-Jan-02 13-Feb-02 5 354 91 4801 DO 58391 
EQUIFAX INC COM 50D P 3-jar~m S-Feb-02 12,791 65 12 OD2 50 78905 
EQUIFAX INC COM 200 P 3-JanM 20-MM-02 590791 4,801 OD 1,1069t 
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EQUIFAX INC COM 200 p 3,kan-02 4-MW-02 597891 480100 1 .17791 
EQUIFAX INC COM 200 P 34WF02 B-Apr-02 570282 4,50100 90182 
EQUIFAX INC COM 1700 P 25-A"2 25-Ju~02 35,39400 35,39400 000 
EQUIFAX INC COM 10,200 p 25,JuM2 25-JL4-02 21236400 20774850 461550 
EQUIFAX INC COM 200 p 3-Jan-02 3-Sep-02 4,514 " 4.80100 (28666) 
EQUITABLE RES INC COM 4500 P 25-Jul~02 25-Jul-02 144,58500 m 086 95 149805 
EQUITY OFFICE PPTYS TR COM 4700 p 27-Ma-01 12-Jun-02 14039229 133 668 OD 672429 
EQUITY OFFICE PPTYS TR COM 1.000 p 28-Jun-Ol 12-Jun-02 29 a7O 70 31,0150D (1 1"30) 
EQUITY OFFICE PPTYS TR COM 35W P 17-Oct-01 12-Jun-02 10454745 10510150 (55405) 
EQUITY OFFICE PPTYS TR COM 4,800 p 22-Od-Ol 12-AM-02 14337935 134,758 SO 8.59056 
EQUITY OFFICE PPTYS TR COM 10200 p 1443~01 12-Jun-02 304,69114 2DO ON 83 859226 
EQUITY OFFICE PPTYS TR COM 5,100 P 25~Jtj~02 25-AI-O2 12362400 12362400 0 DO 
EQUITY OFFICE PPTYS TR COM 16300 p 25-JuI-02 25,Jul-02 395,11200 396420246 9DO 54 
EQUITY OFFICE PPTYS TR COM 13200 p 2&Jul-02 2&Jul-02 31996800 319,96800 000 
EQUITY OFFICE PPTYS TR COM 9DO p 17-MvfO2 30-ALQM 25,16774 26 577 OD (I 4D9 26) 
EQUITY OFFICE PPTYS TR COM 400 p 28-J~02 3DAug-02 11.19566 11 70D 00 (51434) 
EQUITY OFFICE PPTYS TR COM 2,900 p 254~02 30-~ 8109508 5491229 (331623) 
EQUITY OFFICE PPTYS TR COM 60D P 14-May-02 30-Aug-02 1672800 17 551 08 (82308) 
EQUITY OFFICE PPTYS TR COM 100 p 15-May-02 30-Aug-02 2,78800 292500 (14000) 
EQUITY OFFICE PPTYS TR COM 2 20D p 15-May-02 3GAmg-02 61 33800 6479374 (345774) 
EQUITY OFFICE PPTYS TR COM 600 P 17-May-02 30-Aug-02 16,72800 17,71800 (99000) 
EQUITY OFFICE PPTYS TR COM 1,500 p 14-May-02 20AU9.02 3998729 43,87770 (3BW41) 
EQUITY RESIDENTIAL PFTYS TR SH 5 20D P I-MW-02 4-Apr-02 15290919 141,17324 1173595 
EQUITY RESIDENTIAL PPTYS TR SH 0200 P 4-F*b.02 4,W-02 241,12604 219,22700 21 IIN 04 
EQUITY RESIDENTIAL SH 3,100 P 25-JL4-02 25-Jul-02 74 431 DO 74,43100 ODD 
EQUITY RESIDENTIAL SH 19400 P 25-Jul-02 2&Jul-02 46579400 460 9BO 86 481314 
ERIE INDEMNITY CO CL A 4,100 P 25-Ad-02 25-hA.02 163,95900 162,32392 163508 
ESCO TECHNOLOGIES INC COM 1,100 P 30%ku"2 I-Sep-02 3173500 31 73500 000 
ESCO TECHNOLOGIES INC COM 900 P 30-AL9-02 I-Sep-02 25 965 OD 25,10396 (13896) 
ESCO TECHNOLOGIES INC COM 100 p I-Sep-02 13-Sep-02 2,99488 2,88500 10986 
ESCO TECHNOLOGIES INC COM 300 P I-Sep-02 4-Oct-02 9,66840 865500 1,01340 
ESCO TECHNOLOGIES INC COM 1600 p I-Sep-02 IS-Nm-02 54 2BI 66 48,16000 812156 
ESCO TECHNOLOGIES INC COM IOD p 3-Sep-02 I"IM-02 339260 2,1173 00 51960 
ESS TECHNOLOGY INC COM 3 P I-Feb-02 22-Apr-02 6763 5a 14 (051) 
ESS TECHNOLOGY INC COM 1781 p I-Feb-02 22-Apr-02 3421554 38 1390 27 (447473) 
ESS TECHNOLOGY INC COM 116 P I-Feb-02 22-Apr-02 222052 2,24008 (1966) 
ESS TECHNOLOGY INC COM 600 P I-Feb-02 2&Apr-02 11,54533 11,62800 (8267) 
ESS TECHNOLOGY INC COM 502 P I-Fob-02 25-Apr-02 9,09020 972876 ISM 56) 
ESS TECHNOLOGY INC COM I SOD P 30-Aug-02 I-SOP-02 2270500 22,84503 (14003) 
ESS TECHNOLOGY INC COM 42300 p 30-Aug-02 I-Sep-02 505,48500 507,99762 (2,512 d2) 
ESTEE LAUDER COS INC CL A 200 p 34W~02 22-Jan-02 6,78689 641900 36789 
ESTEE LAUDER COS INC CL A 200 P 3-J2rO2 22-Fet.02 591721 0,41900 (50179) 
ESTEE LAUDER COS INC CL A 300 P 3- .12~02 12-Mar-02 045834 962850 (17016) 
ESTEE LAUDER COS INC CL A 300 p 3.Ja~02 20.MW-02 1022435 962850 59535 
ESTEE LAUDER COS INC CL A 200 p 3-Jlar~02 16-Apr-02 72SO78 641900 $4178 
ESTEE LAUDER COS INC CL A 300 p 3-Ja"2 8,W-02 1090317 962850 1,27467 
ESTEE LAUDER COS INC CL A loo p 3,W~02 29-May-02 353739 3,20950 32789 
ESTEE LAUDER COS INC CL A loo p 3-Jan-02 24-Jun-02 364169 3,20950 43239 
ESTEE LAUDER COS INC CL A 7,400 p 25-Jul-02 25-AA-02 210 974 DO 21082745 14652 
ESTEE LAUDER COS INC CL A 200 P I-Jar,02 30.ju"2 602581 641900 (39319) 
ESTEE LAUDER COS INC CL A 100 p 3,Jan-02 7-Oct-D2 276691 320950 (44259) 
ESTERLINE TECHNOLOGIES CORP 6,700 P 30-Aug-02 I-Sep-02 124 N5 00 130 SOB 12 (5,85312) 
ETHAN ALLEN INTERIORS INC COM 2200 p 25-Jul-02 25,kd-02 6578000 6582290 (42 SO) 
EVERGREEN RES INC NO PAR 1.100 p &MW-01 3OAug-02 42,05308 3727075 481233 
EVERGREEN RES INC NO PAR loo P 22-Ma"I 30-Aug-02 382573 4,85150 (102577) 
EVERGREEN RES INC NO PAR 25 p 3D40ct-OI 30AIV-02 9W 43 98305 (2662) 
EVERGREEN RES INC NO PAR 100 P 29-Ad-02 30-Aug-02 3,82573 3,47750 34823 
EXACT SCIENCES CORP COM 10 40D P 26,4AM-02 I-Sep-02 12055760 12090312 565448 
EXACT SCIENCES CORP COM 13,000 P 27,'Aq-02 I-sep-02 150,19700 152,52380 567320 
EXACT SCIENCES CORP COM 13 ODD P 25-~ 1 -Sep-02 156,197 OD 14988740 8,30960 
EXACT SCIENCES CORP COM 10400 p 296Aug-02 I-Sep-02 12655760 12388898 2 W8 64 
EXACT SCIENCES CORP COM 5 20D P 30-Aug-02 I-SOP-02 63,27880 6301776 261 D4 
EXAR CORP COM 1425 P 12-Od-01 I-Sep-02 2120400 32,63250 (11 .42850) 
EXAR CORP COM 25 P 30-OU-01 1-Sep~ 37200 55250 (18050) 
EXAR CORP COM 1750 P 27-Feb-02 I-%epO2 2804000 34.13060 (8,090so) 
EXAR CORP COM 200 P 29,k"2 I-Sep-02 297600 340990 (43380) 
EXAR CORP COM 2400 P 3DAig-02 I-Sep-02 3571200 3571200 000 
EXAR CORP COM 2100 p 30-Aug-02 I-SOP-02 3124900 31 .42602 (17892) 
EXAR CORP COM 4700 P I-Sep-02 18-Nov-02 6344339 6993800 (649261) 
EXAR CORP COM 3200 P 1-Sep-02 200~02 35,SM 47 47,616 DO (908053) 
EXAR CORP COM 1,300 p 3-Sep-02 20-1~ 15,65504 18,44700 (279196) 
EXELON CORP COM 3700 p 25~A"2 2SAS-02 168 sm 00 168,535 00 000 
EXELON CORP COM 22,800 p 25-JU"2 25-Jut-02 1 038,540 00 101696892 21,57108 
EXPEDLA INC 695 P 29-Jan-02 22-Fet~02 13,42727 13,45471 (2744) 
EXPEOLA INC 134 p 30-Jar,02 22-Feb-D2 303196 305801 (2605) 
EXPEOLA INC 594 P 31-Jan-02 22-Feb-02 13,40922 13,59071 (18149) 
EXPEDLA INC I P 31,Jan-02 25-Feb-02 18 54 1829 055 
EXPEDIA INC CL A SHS 3,10D p 29-1:iwO2 &May-02 25934780 1 5S,D42 75 10330505 
EXPEDLA INC CL A SHS 700 p 304W~02 6-Mri-02 58,56241 35,46565 2309676 
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EXPEDLA INC CL A SHS 500 P 31-Jan-02 6-May-02 4183029 25.45680 1637349 
EXPEDLA INC CL A SHS 2,600 P 3Wan-02 3-Jun-02 195,71482 132,37536 6333946 
EXPEDLA INC CL A SHIS 3 SIX) P 7-Fab-02 3,kff~02 27098976 15978132 111,20844 
EXPEDLA INC CIL A SHS I ODD p 28-Feb-02 3-Jun-02 75.27493 5806430 19,21063 
EXPEDLA INC CL A SKS 1,50) p 28-FebM &Jw~02 10825938 8409645 24,16293 
EXPEDLA INC CL A SHS 700 p 25-A"2 25-Jul-02 31,5a4 00 31 9T7 96 (39396) 
EXPEDITORS INTL WASH INC COM 10D P 3-Jan-02 29-May-02 599731 5 712 50 28481 
EXPEDMORS INTL WASH INC COM IDD p 34W~02 24-Ax~02 838280 5 712 50 67030 
EXPEWTORS INTL WASH INC COM 9700 P 25-J .1-02 25-Jul-W 178 &90 00 182,421 S7 (3 WI 57) 
EXPRESS SCRIPTS INC COM STK 100 P I-Jan-02 13~Feb-02 525242 468750 58492 
EXPRESS SCRIPTS INC COM STK 4 5010 P 25-Ad-02 25,kd.02 208 170 OD 211,54680 (3,37680) 
EXPRESS SCRIPTS INC COM STK 200 P :),-Jan-02 30-A"2 1012569 937500 75069 
EXPRESS SCRIPTS INC COM STK 100 P 34&~W 11-Sep-02 517584 4 6117 50 48834 
EXTENDED STAY AMERICA INC 12400 P 25-J"2 25-A4-02 164,92000 16342208 1,49792 
EXTENDED STAY AMERICA INC 100 p 19-N~99 5-ALV-02 134696 79625 S50 71 
EXTENDED STAY AMERICA INC 20D P 7-10~99 5-Aug-02 269392 1,&55 OD 1,13892 
EXTENDED STAY AMERICA INC 1300 P I-JUI-00 5-Aug-02 17,510 47 11 15985 8,35062 
EXTENDED STAY AMERICA INC 75 P 22-May-01 5-Aug-02 101022 132413 (31391) 
EXTENDED STAY AMERICA INC 4 9DD P 27-Jul-01 S-Aug-02 86,00101 68,81609 (2,aiS oe) 
EXTENDED STAY AMERICA INC 50D P 30-Jul-01 5,k*-M 673480 606975 (13495) 
EXTENDED STAY AMERICA INC 50 P ll-N~99 5-Aug-02 67348 39187 2ai III 
EXTREME NETWORKS INC COM 4 40D P 23-J2n.02 14-Feb-02 4726188 62,04484 (14,73296) 
EXTREME NETWORKS INC COM 2700 p 23-Jar,02 15-Feb-02 2684515 3807297 (11 .22782) 
EXTREME NETWORKS INC COM 1,70D P 4-Feb-02 15-Fe"2 16.90250 19,81044 (290794) 
EXTREME NETWORKS INC COM 13,300 P 4-Feb-02 19-Feb-02 11930595 154,98756 (3566171) 
EXTREME NETWORKS INC COM 3,500 p 17,Jan-02 12-F&b.M 4225031 5146575 (921544) 
EXTREME NETWORKS INC COM 900 p 23-Jan-02 12-Fab-02 1086437 1269099 (1,82662) 
EXTREME NETWORKS INC COM 1,20) P 5-0~01 11-Feb-02 1429274 21,11064 111 e17 90) 
EXTREME NETWORKS INC COM 76W p 17-Jan-02 I I-Feb-02 9D,520 72 111,75420 (21=48) 
EXTREME NETWORKS INC COM 4 40D P 21-1,1~01 7-Feb-02 47,01109 8933432 (22,32323) 
EXTREME NETWORKS INC COM 200 P 21-Nov-01 8-Feb-02 224723 3,15156 (914 33) 
EXTREME NETWORKS INC COM 9100 p 5-DOC-01 8-Feb-02 102,24873 16008902 (57 UO 24) 
EXTREME NETWORKS INC COM 500 p 3-Jan-02 28-MV-02 5,08742 774520 (265778) 
EXTREME NETWORKS INC COM 600 P 3-~ 2-May-02 533479 9,29424 (395945) 
EXTREME NETWORKS INC COM GOD P 15.JW-02 30-Aug-02 5,708 41 6512964 (B0453) 
EXTREME NETWORKS INC COM iajoo P 1-~JUW2 30-Aull-02 172.20363 19609902 (2389539) 
EXTREME NETWORKS INC COM 900 P 16.Jt"2 30-AU"2 8.56261 lom3o (209069) 
EXTREME NETWORKS INC COM 3,100 p IS-Jul-02 30-Aug-02 2970009 36,696470 (a,omei) 
EXULT INC DEL COM 100 P 34NO2 S-Feb-02 99748 1 55D50 (&'a 02) 
EXXON MOBIL CORP 1,400 P I-D~98 20-Feb-02 53 $42 77 45.425 BID 841887 
EXXON MOBIL CORP 1200 P I-D~98 5-MV-02 51,14323 38 9W 48 122067S 
EXXON MOBIL CORP 2200 P I-Dec-98 26-MM-02 95,82792 7138356 2444438 
EXXON MOBIL CORP I 90D p I-DeoM 4-Apr-02 8198253 61,64943 20,33310 
EXXON MOBIL CORP 165 P I-D~98 3Wul-02 5,92696 534063 55033 
EXXON MOBIL CORP 2039 p I-D,~98 31-JuI02 7333954 6615861 7,18093 
EXXON MOBIL CORP 1058 P 14-DOC-98 31-JulM 3790749 35 642 4a 2,34501 
EXXON MOBIL CORP 1140 p 154)0~W 31-JuMU 41,10,09 24 3814735 2 86t 89 
EXXON MOBIL CORP 78100 p 25,hd-02 25-jul-02 2647,59000 2,647,590 DID 000 
EXXON MOBIL CORP 405,1100 P 25-Jul-02 25-Jul-02 13,756 620 00 13.828 690 08 (72,07008) 
EXXON MOBIL CORP 12 ODD P 25-Jul-02 25-Jul-02 4DS 800 00 400,68520 (lW5 2D) 
EXXON MOBIL CORP 73,500 P 25-A"2 25-Jul-02 249504000 2 495.0640 OD 0 DID 
EXXON MOBIL CORP I &5S P 115-10~95 8-Aug-02 5890037 5S,79146 3,10891 
EXXON MOBIL CORP 444 P 15-D~98 8-ALO-02 1579438 14,55737 913701 
EXXON MOBIL CORP 2,569 P 160~98 30,~ 91,054,39 8653766 4,51673 
EXXON MOBIL CORP 4224 P 4-Od-99 30-Aug-02 14975782 15350416 (374634) 
EXXON MOBIL CORP 2 PD4 p 7-Oct-99 30.kq.02 102,95850 10611425 (315575) 
EXXON MOBIL CORP 5 aog p S-Oct-99 30-Au"2 205.91700 229 203 50 (3,28650) 
EXXON MOBIL CORP 58M P 18-1,1~99 30-Aug-02 2056100D 23469352 (2909352) 
EXXON MOBIL CORP 1094 P 25-JLd-W 3D,~ 3878230 41,30 29 (2 SOD 99) 
EXXON MOBIL CORP I ODD P 4-J~01 30-ALO-02 35 450 DID 41,23375 (5,78375) 
EXXON MOBIL CORP I 40D P 11-Jan-01 30-Aug-02 49,63000 5763625 (8 OD6 25) 
EXXON MOBIL CORP I 20D p 29-Jan-01 30-Aug-02 42 540 OD 411,204 00 (566400) 
EXXON MOBIL CORP 2,ODD p 15-Aug-01 30-Aug-02 70,9DD DD 83.050 00 (1215000) 
EXXON MOBIL CORP 1,500 P IXD~01 3OAug-02 5317500 55,24500 (2.07000) 
EXXON MOBIL CORP 3200 P 19%hd-02 30,~ 11344000 10948000 39WOO 
EXXON MOBIL CORP 3,3w P 19-Ad-02 30-Aug-02 116 985 DID 106,55469 1043031 
F N 8 CORP PA COM Isis P 25-Jul-02 25-JuW2 4173825 4142148 31679 
F N B CORP PA COM 1585 P 25-Jul-02 25-A"2 43,666 75 4366675 000 
FS NETWORK INC COM 4 SDO P W-Au"2 I-S&P-02 57 500 DD 59 478 OD (1978 DD) 
F5 NETWORK INC COM 2400 P I-SePO2 I B-Naw(12 31.02146 30 000 OD 1,02146 
FACTSET RESH SYS INC 38W P 30-ALV-02 I-Sep-02 94,240 DD 94,50904 (289 54) 
FAIR ISSAC & CO INC 400 p 25-JuW2 25-JuW2 13,06000 1325200 (19200) 
FAIR ISSAC & CO INC 1.9w p 25-Jul~02 25-Jul-02 6203500 a2,035 00 DOD 
FAIRCHILD SEMICONDUCTOR INTL 900 P 27-Sep-99 I S-Jar~02 2396438 23,47371 49D 67 
FAIRCHILD SEMICONDUCTOR INTL I.5w p 27-Sep-99 16,Wr,02 3867061 3912285 (45224) 
FAIRCHILD SEMICONDUCTOR INTL 50D P 28-Sep-99 I(W~02 12 SW 20 12,23250 657610 
FAIRCHILD SEMICONDUCTOR INTL 4010 p 21-MM-OD 16-Jan-02 10,31216 1443168 (411972) 
FAIRCHILD SEMICONDUCTOR INTL 1500 P 214AW-M 7-Feb-02 3447848 5411955 (1964107) 
FAIRCHILD SEMICONDUCTOR INTL 600 p 24r~00 7-Feb-02 13,79139 2763600 (1384481) 
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FAIRCHILD SEMICONDUCTOR INTL 600 P 2,kffI-00 i7-May-02 1762591 27.636 W (10,01009) 
FAIRCHILD SEMICONDUCTOR INTL 700 P 264L~W 17-May-02 2056356 26.29200 (5,728 ") 
FAIRCHILD SEMICONDUCTOR INTL 5 ODD P 19 .JL&OI 17-M2y-02 146,98257 11148150 3540107 
FAJRCHILD SEMICONDUCTOR INTL 4000 P 20-A"I 17-MarO2 1175MOS 8822520 29.28085 
FAIRCHILD SEMICONDUCTOR INTL 900 P 21-Sep-01 17-May-02 2643886 1429065 12,14a 21 
FAIRCHILD SEMICONDUCTOR INTL 8100 P 25-Ju$42 25-Jul-02 149,040 OD 14829723 74277 
FAIRCHILD SEMICONDUCTOR INTL 500 P 3,Lan-02 22-Jul~-02 10,53468 1440750 (387282) 
FAIRCHILD SEMICONDUCTOR INTL 500 P XJan-02 27-Sep-02 4,763 &5 1440750 (9.64365) 
FAIRCHILD SEMICONDUCTOR INTL 300 P 13-Feb-02 24-Oct-02 33W90 751449 (415759) 
FAIRCHILD SEMICONDUCTOR INTL 30) p 22-Feb-02 24-OCI-02 335890 706350 (370660) 
FAIRCHILD SEMICONDUCTOR INTL 400 P 12-MW-02 24-OCI-02 447586 1080600 (6,33014) 
FAIRCHILD SEMICONDUCTOR INTL 200 P 16-Apr-02 24-Oct-02 223793 6,04434 (380641) 
FAIRCHILD SEMICONDUCTOR INTL 500 P 3-Jar,02 16-Od-02 414587 1440750 (1026163) 
FAIRCHILD SEMICONDUCTOR INTL 200 P 22-Jmi-02 1610cf-02 165835 4 563 W (320465) 
FAIRCHILD SEMICONDUCTOR INTL 300 P 5-Feb-02 IS-Oct-02 2,48752 775251 (526499) 
FAIRCHILD SEMICONDUCTOR INTL iw P IrApr-02 I-Now02 126346 3,02217 (176871) 
FAIRCHILD SEMICONDUCTOR INTL 300 P 2-Mmy-02 I-NOV-02 3,76038 814650 (438812) 
FAIRCHILD SEMICONDUCTOR INTL 300 P 30-JuW2 I -Nov-02 376038 S.43600 (1,67562) 
FAIRCHILD SEMICONDUCTOR INTL 700 p 30-JuW2 20-Nov-02 9 7a5 28 12,684 DD (289872) 
FAMILY DLR STORES INC 2000 P 25-Ad-02 25-Jul-W 82,560 OD r2,860 00 000 
FAMILY DLR STORES INC 14 500 P 25-Ad-02 25.A"2 455.73500 463,66360 (1,92a so) 
FAMILY DLR STORES INC 200 P 348~02 19-Sep-02 5 569 13 5 809 OD (23987) 
FAMILY DLR STORES INC 20D P 342~02 16-Ocl-02 5,87874 5.W9 OD 6974 
FAMILY DLR STORES INC 200 P 3-Jar02 30-Deo,02 612715 5 em 00 3ia is 
FANNIE MAE 500 p 2-Ja~01 28-Jun-02 3750137 41 .983 75 (442238) 
FANNIE MAE sm P 4-Jan-01 28-Jun-02 37,24960 38was (89617) 
FANNIE MAE 7DO p io-jar~ol 28-Jun-02 5214955 S4,39875 (2,24920) 
FANNIE MAE 300 P 194"1 28-kw~02 2234981 23 .032 50 (68269) 
FANNIE MAE 2,200, P 24-Jan-01 28-Ai:,-02 16389858 164 241 DD (34242) 
FANNIE MAE 100 P 3-J~02 24-Jur,02 7 476 77 7,87450 (39773) 
FANNIE MAE 11500 P 2S-JLd-02 25-Jul-02 796,72000 79672000 000 
FANNIE MAE 11,300 P 25-Jul-02 25-JuI-02 78286-400 782 BU 00 DOD 
FANNIE MAE 59,100 P 25-JuW2 25-JLd-02 4 094 44a 00 411704754 (22 599 a4) 
FANNIE MALE 400 P 24,Ja~01 30-ALO-02 30 312 OD 2986200 450 DD 
FANNIE MAE 200 P 29-Jan-01 3D.AL*-02 1515600 14 675 DD 48100 
FANNIE MAE I,9DD P 30-Jmi-01 30-Aug-02 14398200 13849708 5 4114 92 
FANNIE MAE 1300 P 215-Nov-01 30-Aug-02 ga 514 00 103,51224 (4,99524) 
FANNIE MAE 1200 P 20-Feb-02 30-Aug-02 9093600 90,79248 WS2 
FANNIE MAE 600 p 19-MW-02 30-Aaq-02 45.46800 4818300 12,71500) 
FANNIE MAE 200 p 27.MW-02 30-Aug-02 1523454 1598852 (75398) 
FANNIE MAE 400 P 27-MW-02 30-Aug-02 3068707 31,97704 (138997) 
FANNIE MAE 100 P 3-JW~02 18-DOO-02 6,71023 7,87450 (1,164 M 
FASTENAL CO 100 P 34&~02 20-May-02 424537 330125 9" 12 
FASTENAL CO 100 P 3-Jan~W 24-Ju~02 381338 3,30125 51213 
FASTENAL CO 4100 P 25-JuW2 25-Jul-02 158,58800 155,83772 275028 
FASTENAL CO 100 P 3.J@"2 12-Ju~-02 392286 3 3DI 25 62153 
FASTENAL CO 200 P 3-Jan-02 2-[)0~02 712798 6,602SO 52548 
FASTENAL CO 200 P 3-Jan-02 100~02 7,5117-7 6.60250 90927 
FBR ASSET INVr CORP 2700 P I-ALV-01 I-Sep-02 9126000 62 100 W 29 16000 
FBR ASSET INVT CORP 270 P 17-AuOl I-Sep-02 912600 619782 2.928 18 
FBR ASSET INVr CORP 75 P 30~Od-01 I-Sep-02 253500 169771 83729 
FBR ASSET INVT CORP 55 P 30-Aug-02 1-Sep-D2 195900 1 85158 742 
FBR ASSET INVT CORP 345 p 30-Aug-02 I-Sep-02 11,66100 1161442 4658 
FBR ASSET INVr CORP a m P 3"ug-02 I-Sep-02 299 299 CID 297,91673 1 35227 
FBR ASSET tMVr CORP 100 P I-S&P-02 13-Sep-02 3,416 " 338000 36" 
FBR ASSET INVr CORP 1400 P I-Sep-02 20-~ 4950138 4732000 218138 
FEDERAL SIGNAL CORP 10 p iq-~"i 16-imi-m 20165 18781 1334 
FEDERAL SIGNAL CORP 370 p 19-Sep-ol 16-Jar,02 746138 S94908 51230 
FEDERAL SIGNAL CORP 375 P 20-Se"l 16-Jan-02 7,5132 21 7,051 13 51109 
FEDERAL SIGNAL CORP 175 p 30-Oct-01 16-Jan-02 3,52903 351401 1502 
FEDERAL SIGNAL CORP 825 P 9-MN-Ol 7-Ja~02 18,17712 10,75363 (1,57651) 
FEDERAL SIGNAL CORP so p 22-MaW ISJW~02 162124 196680 (34550) 
FEDERAL SIGNAL CORP 120 P 30-Jtd-01 I&Jan-02 243186 2,57460 (14274) 
FEDERAL SIGNAL CORP 275 P 14-MW.01 14-Jan-02 5,79122 651108 (71984) 
FEDERAL SIGNAL CORP 170 P 2-Apr-01 144~02 3SW02 3,32775 25227 
FEDERAL SIGNAL CORP 20 p 22-May-01 14-Jan-02 42115 491 70 (7052) 
FEDERAL SIGNAL CORP 975 P 9-MU-01 114an-02 21,03599 23,34521 (2,30922) 
FEDERAL SIGNAL CORP 100 P 12-Mw-01 11-Jan-02 215754 2,40100 (24346) 
FEDERAL SIGNAL CORP 100 p 12-Mw-01 I I-Jan-02 Z157 54 2 3118 01 (22847) 
FEDERAL SIGNAL CORP 5w P 13-MW-01 II-Jml-m 1078769 1194350 (1 15611) 
FEDERAL SIGNAL CORP 300 P i3-m&-Oi II-Jan-D2 647261 708495 (61234) 
FEDERAL SIGNAL CORP 125 P 14-MM-01 ll-j2f~02 2,611692 295958 (26266) 
FEDERAL SIGNAL CORP so P 30-Jul-01 I S-Jw~02 1,62124 1 71640 (9516) 
FEDERAL SIGNAL CORP 400 P 17-Sep-01 I5-Jw-02 810820 795584 15036 
FEDERAL SIGNAL CORP 400 p 17-Sep-01 15-Jan-02 810620 78WOO 30820 
FEDERAL SIGNAL CORP SOD P IS-Sep-ol 15,4wW2 10,13275 9,50025 63250 
FEDERAL SIGNAL CORP 520 p 1%,sep-ol is-~ losm 06 9,76628 771 78 
FEDERATED DEPT STORES INC DEL 2200 p 25.Ad4D2 ?--,JW-02 a2,SSS 00 82,588 00 0 0D 
FEDERATED DEPT STORES INC DEL 17000 P 25-Jul-02 25-Jul-02 638,180 DD 61474380 2343620 
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FEDERATED DEPT STORES INC DEL 200 P 19-A~ol 30,AUg-M 720913 8 443 72 (123554) 
FEDERATED DEPT STORES INC DEL 2,9W P 22-Jw~01 3GAU9-02 106451865 128 9W 19 (24,38954) 
FEDERATED DEPT STORES INC DEL 6,500 P 3-APT-02 30AUg-02 23426594 247,09750 fI2,53i 56) 
FEDERATED DEPT STORES INC DEL 2400 P II-Apr-02 30-Aug-02 8649819 99 .156 4a (12,65829) 
FEDERATED DEPT STORES INC DEL 1,2w P 17-May-02 30-A~ 43,24910 52 685 Sa (943678) 
FEDERATED DEPT STORES INC DEL 100 P MAm-02 30AUg-02 360-409 3,98850 (36441) 
FEDERATED DEPT STORES INC DEL 1,500 P 28-Jun-02 30,~ 5406137 60,52395 (646258) 
FEDERATED DEPT STORES INC DEL 2600 P 19-J~01 30-Aug-02 9334000 10976838 (16 42B 36) 
FEDERATED WS INC PA CL 8 10800 P I&Jun-ol 23-Jon-02 33467401 32338972 1129529 
FEDERATED INVS INC PA CL 0 100 P 18-A"I 23-Jan-02 309883 299364 10519 
FEDERATED IM INC PA CL B 92W P 16-JUI-01 23,Jan-02 285,09267 296.90516 (1181249) 
FEDERATED INVS INC PA CL 9 2200 P 17.JL&OI 23-Jan-02 6817433 6840460 (23027) 
FEDERATED INVS INC PA CL B 6,400 P 17-Jul-01 24-Ja"2 19555701 19899520 443819) 
FEDERATED INVS INC PA CL B 30D P 3-Je"2 5-Feb-02 988635 923250 65385 
FEDERATED INVS INC PA CL 8 300 P 3-Ja"2 10-May-G2 102018 9.23250 97268 
FEDERATED INVS INC PA CL B 9 40D P 25-JuW2 25,kd .02 262.2W 00 261,913 M 3458S 
FEDERATED INVS INC PA CL B 4w P 3-JW02 3-JuI42 13,33159 12 310 OD 102159 
FEDEX CORP COM 3400 P 25-jul-02 25%kd.02 15891800 15a 916 00 000 
FEDEX CORP COM 19,6m P 25-Jul-02 2S-Ju~02 91610400 90821972 985428 
FEDEX CORP COM Ism P 25-Jul-02 25,Jul-02 7011000 70 1111 00 000 
FEI COMPANY 900 P 30-Aug-02 I-SOP-02 15,76980 16,18623 (41643) 
FES COMPANY 19,00a P 30-Aug-02 I-Sep,02 3329t800 34214630 (9,22830) 
FEI COMPANY saw P 30-Aug-02 I-SOP-02 101,62760 104,44466 (2 .81705) 
FEI COMPANY 1,50D P I-Sa"2 IS-Nov-02 2081037 26 283 OD (547263) 
FEJ COMPANY I ODO P I-Sep-02 20-D~02 15.23914 17,52200 (228286) 
FELCOR LODGING TR INC COM 4400 P 11-Sep-02 18-NM-02 51,31565 6340064 (12,09D99) 
FERRO CORP COM 5700 P 3NAuD.02 I-SOP-02 14905500 149,886 08 (83106) 
FERRO CORP COM 3700 P I-Sep-02 2WDec-02 90 702 G2 9676500 (605298) 
FIDELITY NATL FINL CORP 106DO P 25-JuW2 25-Jul-02 28302000 25494072 (1,9M 72) 
FIDELITY NATL FINL CORP 1400 P 3~JuW2 30-Aug-02 42 20D 74 4068974 1.51100 
FIDELITY NATL FINL CORP 12,800 P 3-Jul-02 30-AL9.02 3a4 a2o 4o 372,020 4a 1279992 
FIDELITY NATL INFORMATION 2700 P 30-Aug-02 I-Sep-02 6237000 62,79-471 (42471) 
FIDELITY NATL INFORMATION 1,500 P I Sep-02 254)d-02 2875563 34 6450 00 (5 e94 37) 
FIFTH THIRD BANCORP 6 70D P 25.JL&02 25-Ad-02 41507000 41807000 000 
FIFTH THIRD BANCORP WiOD P 25-A"2 25 Ad.02 186921000 1 855,we 111 13301 19 
FIFTH THIRD BANCORP 5,900 P 25-JuW2 25.JL"2 36639000 36639000 000 
FIFTH THIRD BANCORP 200 P 3-J"2 3,Jul-02 13,03686 1232500 71186 
FILENET CORP 5100 P 22-Od-01 2SMw-02 85.99365 72,94938 16 0" 27 
FILENET CORP 1300 P 23400 .01 26-MM-02 22 6114 88 1909609 3,50857 
FILENET CORP 1300 P 23.0"1 6May-02 1989811 1909609 80202 
FILENET CORP I'sm P 25-00-01 S-May-02 2295938 22 ON 00 936 
FILENET CORP 70D P 28-Od-01 6-May-02 10,71437 10,91195 (19758) 
FILENET CORP 1,200 P 25-Oct-01 7-May-02 17,57948 18 .70820 (112674) 
FILENET CORP 2,000 P 29-00-01 3-JuV02 2640040 3131500 (4,91460) 
FILENET CORP 4700 P 26-Oct-01 2-Jul-02 59641 19 73.26595 (1362476) 
FILENET CORP 100 P 26-Od-01 3-JuW2 1 .32002 1,55885 (23883) 
FILENET CORP 1000 P 29-Oct-01 B-AA-02 1332639 15,65750 (2331 11) 
FILENET CORP 4300 P 30-Aug-02 I-Se"2 5a.3% 00 58 3" 00 000 
FILENET CORP 3200 P 3DAug-02 I-Sep-02 4345600 43,45600 OOD 
FILENET CORP 900 P 30-Aug-02 I-Sep-02 12 2Z2 00 1225701 (3501) 
FILENET CORP 17700 P 30-Aug-02 I-Sep-02 240,366 OD 239,27508 1 ON 32 
FILENET CORP 300 P I-SOP-02 13-SeP-02 4,20239 407400 12539 
FILENET CORP 21,800 P I-Se"2 24-Oct-02 238.26028 29e 044 00 (57 .78374) 
FILENET CORP 900 P I-Sap-02 20-Da"2 11,56472 12,22200 (63728) 
FINANCIAL FED CORP I SIX) P 30-Aug-02 1 -S6p4D2 5501000 55.80792 (72792) 
FINANCIAL FED CORP I.Sw P I-Sep-02 13-Sep-02 6018802 55,080 CID 510802 
FINANCIAL FED CORP IDD P 3-Sep-02 1$,Sep-02 3,34378 3 013 OD 33078 
FINISAR CORP COM SIX) P 3~Jlan-02 20-May-02 168244 6,15750 (4,47506) 
FINISH LINE INC CL A 9 5DD P 30-Aug-02 I-Sep-02 S4,5W 00 115 547 50 (99750) 
FINISH LINE INC CL A SIX) P I-Se"2 20-D~02 875944 8,01000 74844 
FIRST AMERICAN CORP COM 3 775 P 19-Se"I 25-MW-02 8057125 75 500 3a 507087 
FIRST AMERICAN CORP COM ISO P 30-Oct-01 2SUff-02 320151 2 5" 00 65751 
FIRST AMERICAN CORP COM 2050 P 25-JuS-02 25-JUW2 3649000 36 49D 00 000 
FIRST AMERICAN CORP COM 3,050 P 25,Jul-02 25-Jul-02 54,290 DD S515529 (86529) 
FIRST BANCORP PR COM 4400 P 30-Aug-02 I-Sep.02 181,72000 181 72D 00 000 
FIRST BANCORP PR COM 400 P 3"Aq-02 I-Sep-02 16,520 OD 16 4110 00 4000 
FIRST BANCORP PR COM II IOD P 30,kig-W I-S&PO2 45843000 456siB is 151182 
FIRST BANCORP PR COM 3600 P I-Sep-02 9-sepw 14653394 148,6110 00 (2,14606) 
FIRST BANCORP FIR COM 7,SW P I-Sep.02 13-SepID2 29895749 309,75000 (10,79251) 
FIRST CITIZENS BANCSHARES INC 600 P 30,~ I-Sep-02 64 944 W 6512802 (18402) 
FIRST CNINTY BANCORP CALIF COM 10) P ll%k"2 17-Jtd .02 2,74392 2 450 OD 29392 
FIRST CMNTY BANCORP CAUF COM 300 P II-AA-02 16-JUW2 816425 735000 81425 
FIRST CMNTY BANCORP CALIF COM M P ll,"W 15,1~ 218050 19 SIX) 00 126150 
FIRST CNINTY BANCORP CALIF COM 2,8D0 P 30-AuD-02 I-SOP-02 88 2DO 00 a7 W 00 33600 
FIRST CNINTY BANCORP CALIF COM am P I.Sep02 20-D~02 2638720 25,20000 1 18720 
FIRST DATA CORP COM 8700 P 25-JW-02 25-Jul-02 29345100 293,45100 000 
FIRST 13ATA CORP COM 36 ODD P 25-Ad-02 25-JuM 1 .214,280 W 1.229,810 40 (15,SW40) 
FIRST DATA CORP COM 18000 P 25-Ad-02 25-A"2 607 140 OD 607 W 00 000 
FIRST DATA CORP COM SOD P 3-Jan-02 24-Oct-02 20,71137 2341650 (270513) 
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FIRST HEALTH GROUP CORP COM SOO P 3-JarA)2 S-Feb-02 12,92230 1203750 Su so 
FIRST HEALTH GROUP CORP COM 300 P 3-Ja"2 28-MW-02 7,21537 722250 (713) 
FIRST HEALTH GROUP CORP COM 300 P 3-Jan-02 B-Apr-02 7,52227 7,22250 299 T7 
FIRST HEALTH GROUP CORP COM 50D P 3~J&1-02 24-Apr-02 13,93458 1203750 189709 
FIRST HEALTH GROUP CORP COM 200 P 3-JarHO2 24-Jun-02 566792 4,81500 85292 
FIRST HEALTH GROUP CORP COM loo P 3-Jan-02 G-JUrQ2 2,78491 240750 37741 
FIRST HEALTH GROUP CORP COM 7200 P 25-JtA-O2 25,hjI-O2 18079200 15097560 (15360) 
FIRST HEALTH GROUP CORP COM 200 P 34V~02 15-Aug-02 5,31583 4 815 OD SOO83 
FIRST HEALTH GROUP CORP COM 100 P 3-Ja~02 27-Sap-02 272591 240750 31841 
FIRST HEALTH GROUP CORP COM 100 P 3-Jar,02 I~Sep-02 2,60702 240750 19952 
FIRST HEALTH GROUP CORP COM IOD P 3%hffI-O2 7-Oct-02 2.73991 2,40750 33241 
FIRST HEALTH GROUP CORP COM 200 P 34an-02 18-Dec-02 495085 481500 13585 
FIRST HORIZON PHARMACEUTICAL 1090DO P 30,~ I-Sep-02 626,75000 664,38770 (3763770) 
FIRST HORIZON PHARMACEUTICAL 8600 P I-SepO2 7-00-02 28 Wa 88 4945000 (20,54112) 
FIRST HORIZON PHARMACEUTICAL 80 40D P I-Sep-02 S-OCt-O2 298,03992 49230DOO (166,260 09) 
FIRST HORIZON PHARMACEUTICAL 20000 P I-Sep,02 4-OCI-02 60.7" 15 1150DOOD (54 255 ES) 
FIRST INDL RLTY TR INC 1,300 P 25-Jui-02 25-Ju~02 38.40000 38.43000 ODD 
FIRST INDL RLTY TR INC 1500 P 25,ju~02 25%kd-02 44 400 DO 44,35395 4605 
FIRST MIDWEST BANCORP INC DEL 1 760 P 25,JL&02 25,k"2 47.a59 76 46,63790 1 .2.2186 
FIRST MIDWEST BANCORP INC DEL 1,632 P 25-JLO-02 25-Ju~-02 4417824 44.17524 000 
FIRST NIAGARA FINL GROUP INC 2,600 P 30-Aug-02 I-Sep-02 78,ODo 00 7847398 (47398) 
FIRST REP BK SAN FRANCISCO 2400 P 3OAu2-02 I-Sep-02 S7,SOD 00 Sa s3s go (9w 96) 
FIRST REP BK SAN FRANCISCO 600 P I-S&P-02 200~02 12,558 96 1440000 (184304) 
FIRST ST BANCORPORATION COM 2100 P a-Aug-02 30-Aug-02 5003099 47,25000 2.78099 
FIRST TENN NATI. CORP 3500 P 15 .MW-02 IO-Jul-02 13258345 12503750 764595 
FIRST TENN NATL CORP 5,700 P I 5-MM-02 10-JuW2 216,08447 20292000 13,16447 
FIRST TENN NATL CORP 1400 P 25-Ad-02 25-JuW2 4873400 4873400 000 
FIRST TENN NATL CORP 9000 P 25-Ju~02 25-.kJW2 313,2100 DO 30935040 3 W9 60 
FIRST VA BKS INC COM 3400 P 25-JuW2 25-Jul~02 177,378 GO 175,32576 205224 
FIRST VA BKS INC COM 4500 P S-Apr-02 3G-Aug-02 17508972 160.71270 1437702 
FIRST VA OKS INC COM 1350 P 5-Apr-02 30-Aug-02 53,26723 4821381 505342 
FIRST VA BKS INC COM 4,350 P 24-Ju~02 30-Aug-02 17163887 154IS401 17,45486 
FIRSTENERGY CORP COM 3.300 P 25-Jul-02 25-Jul-02 97 SOO 00 97.68000 000 
FIRSTENERGY CORP COM 19500 P 25-A"2 25-Jul-02 580,16000 582721 72 (256172) 
FIRSTENERGY CORP COM 2700 P 20-MM-02 30-Aug-02 8763938 $4,618 DO 3,02136 
FIRSTENERGY CORP COM 1300 P II-Apr-02 30-Aug-02 42,19573 4266704 (47031) 
FIRSTENERGY CORP COM 2300 P 23AW-02 3DAug-02 7465575 75 N5 73 (1,20998) 
FIRSTENERGY CORP COM 8,100 P 31-Jul-02 30-Aug-02 252,91805 24340500 1951308 
FIRSTENERGY CORP COM 2600 P 20-Mv-02 30-AUD-02 85 SOO 00 81,48400 431600 
FIRSTFED FINL CORP DEL COM 4 SOD P 30-Aup-02 I-Sep-02 13560000 13560000 000 
FIRSTMERIT CORP 6,000 P 25-JUI-02 25-Jul-02 132,960 OD 13330800 (34800) 
FIRSTMERrT CORP 3100 P 2D.Jul-M 30-AAM-M 77.57702 71,84839 572863 
FIRSTMERITCORP saw P SIW-01 30AL19-02 14013914 14046200 (32286) 
FIRSTMERrT CORP 4.40D P 4-May-Ol 30,ALQ-02 11010932 10947200 63732 
FISERV INC COM 2.10D P 25-AA-02 25,k"2 6633900 56 339 GO 000 
FISERV INC COM 13500 P 25-JuW2 25-Jul-02 42646500 43150320 (503820) 
FISERV INC COM SOO P 3-Jan-02 16-Oct-02 1422732 2125250 (702518) 
FISERV INC COM SOO P 3,Jm~02 20-Nm-02 16,11676 2125250 (S M 74) 
FISERV INC COM 400 P 3-Jan-02 30.De~02 1359359 17 OD2 00 (340841) 
FISHER SCIENTIFIC INTL INC COM 300 P 26-Oct-01 4-MW-02 840502 901272 (60670) 
FISHER SCIENTIFIC INTL INC COM 400 p 29-Oct-01 4-MW-02 11,20803 12,01124 (80321) 
FISHER SCIENTIFIC INTL INC COM Soo P 30-Oct-01 5-MW-02 1366909 14,78000 (1 11091) 
FISHER SCIENTIFIC INTL INC COM 700 P 19-OCI-M I-MM-02 1940338 20,25908 (8a5 72) 
FISHER SCIENTIFIC INTL INC COM 3400 P 22-00-01 I-MM-02 9424488 9867004 (442516) 
FISHER SCIENTIFIC INTL INC COM I ODO p 23~Oct.Ol I-MW-02 2771905 2080440 (1,08532) 
FISHER SCIENTIFIC INTL INC COM 20D P 23-00-01 I-MW-02 5.54382 569000 (14618) 
FISHER SCIENTIFIC INTL INC COM goo P 24-OCt-01 I-MN-02 2494717 2597409 (102892) 
FISHER SCIENTIFIC INTL INC COM 400 P 24-Od-Ol 4-MM-02 11,20803 1154404 (33601) 
FISHER SCIENTIFIC INTL [NO COM 1000 P 254d.01 4.MN-02 2802008 28 215 SO (19S52) 
FISHER SCIENTIFIC INTL INC COM 50 P 304DCI-01 12-JuW2 134432 1,47934 (13502) 
FISHER SCIENTIFIC INTL INC COM 1,375 P 23-A"I 12-JWM 3696892 37,603 7a (63486) 
FISHER SCIENTIFIC INTL INC COM 200 P 3O-JL&OI 12,Jul-02 5 377 30 5,40300 (2570) 
FISHER SCIENTIFIC INTL INC COM 3,900 P 25-Jul-02 25-JUW2 9D .675 00 93,62964 (2,SU 64) 
FLAGSTAR BANCORP INC COM 2,500 P 30-Aug-02 I-Sep-02 57,37500 57,37500 000 
FLEET BOSTON FINI. CORP COM 11900 P 25-Jul-02 25-Jul~-02 238,71400 23871400 000 
FLEET BOSTON FINL CORP COM 63,500 P 25-Jul-02 25-Jul-02 1.273 .810 00 1.302,162 75 (2835275) 
FLEET BOSTON FINI. CORP COM 15 20D p 25%hd-O2 25-Ad-02 3D4,912 00 3G4,912 GO 000 
FLEET BOSTON FINL CORP COM 2,400 P 20,Mar-Ol 30-Aug-M 57,61026 88,71960 (31,10934) 
FLEET BOSTON FINL CORP COM 9DO P 21-MN-01 30-ALV-02 21 .003 85 3251709 (1091324) 
FLEET BOSTON FINL CORP COM 1200 P 30-Mm-01 30-Aug-02 28BOS13 44,75652 (1595139) 
FLEET BOSTON FINL CORP COM SOO P 29-Jw~Ol 30ALig-02 1440257 23,68500 (928243) 
FLEET BOSTON FINL CORP COM Soo P 29-Jun-Ol 30-Aug-02 1214303 19,73750 (759447) 
FLEET BOSTON FINL CORP COM 900 P 26-Deo4DI 30AAQ-02 21,115746 32,72400 (1086654) 
FLEET BOSTON FINL CORP COM 3,300 P 16-A"2 30-Aug-02 8014402 a2,071 00 (1 on 98) 
FLEMING COS INC COM 3 ODD P 30-Aug-02 I-Sep-02 3030000 30,30000 ODD 
FLEMING COS INC COM I am P 30-Aug-02 I-Sep-02 18,18000 17,81100 369 OD 
FLEMING COS INC COM 400 P "ep-02 25-00-02 2,57512 404000 (146488) 
FLEXTRONICS INTERNATIONAL LM I GOO P 343~01 28-Feb-02 14,12069 2574500 (1162431) 
FLEXTRONICS INTERNATIONAL LM 3,500 P 443~01 28-Feb-02 49,42240 96487460 (454S210) 
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FLEXTRONICS INTERNATIONAL LTD 4,ODO P 30-1,1~01 26-Feb-02 61,07068 10046000 (3938932) 
FLEXTRONICS INTERNATIONAL LTD 600 P 3-Da"l 2rFeb-02 916060 1544700 (628640) 
FLEXTRONICS INTERNATIONAL LTD 2 SOD P SAW-02 22-Ocl-02 21 .65266 47,2ia &6 (25,56620) 
FLEXTRONICS INTERNATIONAL LTD 3,100 P &Apr-02 230cl-M 25.M 09 5614906 (3015697) 
FLEXTRONICS INTERNAT10NAL LTD 2300 P 8-Apr-02 2343CM 1925446 40,07093 (2078637) 
FLEXMONICS INTERNATIONAL LTD 2,DOO P 9-Apr-02 2340tt-02 1676909 3405380 (1731971) 
FLEXTRONICS INTERNATIONAL LTD 3 9DO P S-Apr-02 22-Oct-02 3247900 70,63914 (3816014) 
FUR SYS INC 900 P 30-AL19-02 I-Sep-02 3415500 3468096 (52596) 
FUR SYS INC 33 ODD P 30-Aug-02 I-Sep-02 1 252 350 DO 1 2&3 205 00 (3085500) 
FLORIDA ROCK INDS INC 300 P 4-Ocl-02 1"ov-02 11,65974 8 gm 10 2,6S364 
FLORIDA ROCK INDS INC 15W P 4-Od-02 2043soM 56 US 48 44,98050 11,86598 
FLOWERS FOOD INC COM am P 30-ALWM I .Sep-02 1840000 18 4DO 00 000 
FLOWERS FOOD INC COM 5,500 P 30 Aug-02 I .Sap-02 126 500 DO 126,14250 35750 
FLOWERS FOOD INC COM 400 P I-Sep-02 4-Oct-02 8 OU 83 920000 (26507) 
FLOWSERVE CORP COM I IDD P 26-MM-02 23-JuW2 14,877 93 34,85163 (1997370) 
FLOWSERVE CORP COM 2,4W P 27-MW.02 23-Jut-02 a2 450 94 7669176 (44,23082) 
FLOWSERVE CORP COM 700 P 27-MW-02 23-A&M 9,46777 2236768 (12,81M) 89) 
FLOWSERVE CORP COM I BOO P 28-MM-02 23,Jul-02 24,34570 S7 7112 88 (3343718) 
FLOWSERVE CORP COM 20D P 28-MN.02 23,kd-02 275492 642032 (3,685 40) 
FLOWSERVE CORP COM 1200 P I-Apr-02 23-Jul-02 16,52950 3929464 (2176514) 
FLOWSERVE CORP COM I'm P 2-Apr-02 23-Jul-02 26,17171 61,97610 (35,804 39) 
FLOWSERVE CORP COM 700 P 3-Ap-02 23-AA-02 964221 22,74867 (13,10646) 
FLOWSERVE CORP COM 3900 P 25-Ad-02 25-JU-M 65AB500 SS73212 15288 
FLOWSERVE CORP COM 70 P 29-Ju[42 30-Aug-02 I'm9a 121055 5431 
FLOWSERVE CORP COM 2.700 P 7-De~00 30-Aug-02 4988100 5314950 (325850) 
FLOWSERVE CORP COM 200 P 23.Ja"l 30-Aug-02 369459 4.48000 (75511) 
FLOWSERVE CORP COM 1,9100 P 20-Feb-01 3O-Au2-O2 35,10144 4237247 (7,27103) 
FLOWSERVE CORP COM 290 P 2-Apr-Ol 30-AL942 5,35759 633505 (977 46) 
FLOWSERVE CORP COM 900 P II-JuI-Ol 30-Aug-02 1602700 2504565 (841565) 
FLOWSERVE CORP COM 950 P 24-A"l 31)Aug-02 17,5W 72 2023415 (2,68343) 
FLOWSERVE CORP COM 400 P 3a.JuWl 3DAug-02 738978 9.94316 (2 SW 38) 
FLOWSERVE CORP COM 200 P 30-OU-01 30,Aug-02 3,69489 454000 ("s 1 1) 
FLOWSERVE CORP COM 1975 P 30-NM-01 30ALq-02 36,48703 4860515 (1211812) 
FLOWSERVE CORP COM 2,000 P 27-0~01 3G-Aug-02 38,964889 5275600 (1580711) 
FLOWSERVE CORP COM 880 P 23~A&02 30,~02 1625751 1283964 341787 
FLOWSERVE CORP COM 805 P MAd-02 30-Aug-02 14,87193 13 922 4a 94945 
FLOWSERVE CORP COM 20D P 3-Ju~M 24-00-02 238992 528800 (2 8SB 08) 
FLUOR CORP NEW COM BOO P 25.JL6 .02 25-Jul-02 2549400 28.4S400 000 
FLUOR CORP NEW COM 5,700 P 25-JutM 25-Jut-02 18046200 17360889 685311 
FMC TECHNOLOGIES INC COM 2,075 P 14-J~01 25-Feb-02 37,12514 45,34373 (821859) 
FMC TECHNOLOGIES INC COM 3675 P I&Jun-01 25-Feb-02 6575175 80,30758 (14 &55 93) 
FMC TECHNOLOGIES INC COM Boo P 3(WuWl 25-Feb-02 1431331 14796448 (48117) 
FMC TECHNOLOGIES INC COM 275 p 304DCt-01 25-Feb-02 492020 370265 121735 
FMC TECHNOLOGIES INC COM 4100 P 2S-JuW2 25-JuM 7113500 6976765 136735 
FOOT LOCKER INC COM 7600 P 27-Jun-OD 13%fta~M 115,89725 85 956 OD 29941 28 
FOOT LOCKER INC COM 1,800 P 24-Aug-00 13,lw~02 27,44935 2699550 45385 
FOOT LOCKER INC COM 175 P 22-May-Ol 13-.!L~02 2 669 69 2 5B3 89 5481 
FOOT LOCKER INC COM 250 P 3000-01 13,Jun-02 3 eI2 41 3&%25 25618 
FOOT LOCKER INC COM 9 BOO P 25-Jul-02 25-Jul-02 106,52400 109.17126 (2,64726) 
FOOT LOCKER INC COM 200 P 34NW2 19-;ep4)2 1,9N 93 3,08700 (1 wl 07) 
FOOTSTAR INC COM 4,300 P 30-Au" I-SOP-02 4622500 47,36450 (1 13950) 
FORD WrR CO DEL COM PAR $0 01 20,600 P 25-JL"2 25-JUW2 25873600 25B,736 00 OOD 
FORD NITR CO DEL COM PAR 50 01 108500 P 25-Jul-02 25-Ad-02 1 .337 640 DO 132356070 1407930 
FORD MTR CO DEL COM PAR $0 01 29 100 P 25-Jul-02 25-JuW2 365 496 OD 365,498 OD 000 
FOREST CITY ENTERPRISES INC 1,250 P 25-JL"2 25-JuI42 3887500 3807500 ODD 
FOREST CITY ENTERPRISES INC 350 P 25-A4-02 25-JuM lowsoo 1089099 (599) 
FOREST LABS INC CL A COM 210D P 25-AA-02 2.&Jul-02 148.72200 14872200 OOD 
FOREST LABS INC CL A COM 10 3W P 25-JU-02 25,U-02 72944600 7288%04 54796 
FOREST LABS INC CL A COM 2 40D P 25-JLd-02 2S-Jul-02 169,96800 169 gaa Go 000 
FOREST LABS INC CL A COM 100 P 3-JwI-02 22,Jul-02 692379 789050 (986 71) 
FOREST LABS INC CL A COM 100 P 34&~02 27-Sep-02 830275 789050 41225 
FOREST LABS INC CL A COM 20D P 3-Jan-02 7-Od-02 17.72238 15 781 DO 194138 
FOREST OIL CORP 2,200 P 25-Jtd-02 25-AA-02 4796000 47,51494 44506 
FORRESTER RESH INC COM 3,700 P 3&ALg-02 I-Sep-02 5779400 5949600 (1,70200) 
FORRESTER RESH INC COM IOD P I-Sep,02 13-Sep-02 166964 156200 10764 
FORTIS GROUP NPV 10,400 P 28-AUD-01 8-Jan-02 24526901 289 832 M (44,%330) 
FORTIS GROUP NPV 3,9DD P 2&Aup-Ol 8-JwI-02 9197588 109,990 22 (18,01434) 
FORTIS GROUP NPV 5.500 P 28-AJ*01 19-Feb-02 122.12245 15511441 (32.99198) 
FORTIS GROUP NPV 4900 P 12-Sep-01 19-Feb-02 IOSMO 00 11695596 (815596) 
FORTIS NPV 109W P IO-Jan-02 44~02 242 124 a3 28304782 (50 Tn 99) 
FORTUNE BRANDS INC COM 1,700 P 2"PO2 25-Ad-02 8433700 8433700 000 
FORTUNE BRANDS INC COM 10,600 P 25-Jul-02 25-JUM 52588800 518,48416 738184 
FORWARD AIR CORP COM 255 P 22-Aug-Ol 11-Feb-02 7 3112 40 6,51349 86891 
FORWARD AIR CORP COM 500 P IfWun-Of I I-Feb-02 1447529 1222065 225464 
FORWARD AIR CORP COM 100 P 30-Ad-Ol 11-Feb-02 289506 2 658 OD 23705 
FORWARD AIR CORP COM 769 P 22-Aug-Ol 12-Feb-02 2004499 1964265 40234 
FORWARD AIR CORP COM 226 P 22~1 13-Feb-02 612261 5,77274 34987 
FORWARD AIR CORP COM 66 P 4-Sep-Ol 13-Feb-02 1 78802 1 72590 6212 
FORWARD AIR CORP COM 10D P S-Sep-Ol 13-Feb-02 2,70912 2.5N 00 11012 
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FORWARD AIR CORP COM 35 P Sse"I 13-F*b-02 94819 we 78 3241 
FORWARD AIR CORP COM 74 P 64op.01 14-Feb-02 2.00150 192141 8009 
FORWARD AIR CORP CON 546 P 7-SOP-01 14-Feb-02 14,76702 1450067 26715 
FORWARD AIR CORP COM 54 P 7-Sep-01 15-Feb-02 1 45848 1,43413 2435 
FORWARD AIR CORP COM 100 P 19-Sep-01 15-Feb-02 2,70089 237027 33062 
FORWARD AIR CORP COM 100 P 20-Sep-01 I S-Feb-02 2.70089 222017 48072 
FORWARD AIR CORP COM 100 P 25-Sep-01 I S-Fab-02 270089 230945 391 " 
FORWARD AIR CORP COM 25 P M-Sep-01 15-Feb 02 67522 575 OD IDD 22 
FORWARD AIR CORP COM 100 P 30~Ocl-01 15-Feb-02 2.70D 89 2,697 CID 389 
FORWARD AIR CORP COM zw P 12~2 30,Aug-02 4,49612 439736 9876 
FORWARD AIR CORP COM SIX) P 13-Aug-02 30,4mg-02 1124031 1104830 19201 
FORWARD AIR CORP COM 50D P 14-Aug-02 30-Aug--02 11 .24031 11 OD2 65 23766 
FORWARD AIR CORP COM 400 P 14,Aug-02 3DAug-02 892045 SW2 12 11833 
FORWARD AIR CORP COM 875 P 15AUg-02 30,Aug--02 1951349 19 855 24 (34175) 
FOSSIL INC COM I 40D P 3DAug-02 I-Sep-02 3060400 30,604 OD DOD 
FOSSIL INC COM 1200 P 3OAug-02 I-SOP-02 2623200 26,25504 (2304) 
FOSSIL INC COM 2600 P I-SeP-02 2G-D~02 55621 16 6683600 (1,21484) 
FOSSIL INC COM 100 P 3-S*PID2 20-DOC-02 2,13928 2,16600 (2672) 
FOUNDRY NETWORKS INC COM 8500 P 3(Wu~02 30-Aug-02 7476544 6524090 962454 
FOUNDRY NETWORKS INC COM 8 900 P 31-Jul-02 30-Aug-02 78,283 112 6B 170 44 10,11338 
FOUNDRY NETWORKS INC COM 7100 P I-Aug-02 30-Aug-02 62,451 13 5360074 a aw 39 
FOUNDRY NETWORKS INC COM 1,500 P 1~2 30-Aug-02 1319390 1126860 1925 30 
FOUNDRY NETWORKS INC COM BOO P 2-Auo2 30-Aug-02 7,C36 75 5,87728 1 15947 
FOUNDRY NETWORKS INC COM 65W P 2-Aug-02 I-SOP-02 5687500 4775290 9,12210 
FOUNDRY NETWORKS INC COM 6500 P I-SOP-02 25-OcI-02 45 8M 43 5687500 (8,07057) 
FOUNDRY NETWORKS INC COM 6w P 3-SOP-02 25-Oct-02 4.50502 503100 (525 Sa) 
FOX ENTMT GROUP INC CL A COM 20D P 3-Ja"2 B-Apr-02 4 872 115 5 237 OD (35415) 
FOX ENTMT GROUP INC CL A COM 9100 P 25-A"2 25-JuW2 16161600 161,61600 DOD 
FOX ENTIVIT GROUP INC CL A COM 2w P 3-Jam(32 15-AUg-02 4 351 W 523700 (88514) 
FPL GROUP INC COM 1200 P 22-Aug-OD 12-J~02 7073811 6529200 544611 
FPL GROUP INC COM 5,600 P 30-Aug-00 12-JW~02 33011117 297,43728 32,67389 
FPL GROUP INC COM I 40D P 12~Sap-OD 12-An-02 82 527 TS 8629600 (3,76821) 
FPL GROUP INC COM 9w P 10-may-ol 12-Ar,02 63,05358 5195150 1 .09208 
FPL GROUP INC COM 1 400 P 15-Aug-00 12-AM-02 82,52779 7513100 739579 
FPL GROUP INC COM 2000 P 25-Jul-02 25-JuI-02 10210000 102 100 00 000 
FPL GROUP INC COM 12400 P 25-Jul-02 25-Jul-02 633,020 00 6W 643 25 (362328) 
FRANKLIN RES INC COM 3 ODO P 25-Jul-02 25-JUW2 92,91000 9291000 000 
FRANKLIN RES INC COM 12,0DO P 25-Ju~W 25-Ju~02 37164000 376081 20 (444120) 
FREDDIE MAC CORP COM 300 P 3-Jarp02 8-Apr-02 20 331 W 19 582 50 74938 
FREDDIE MAC CORP COM 8,100 P 25-Jul-02 25-J"2 46728900 487,29900 000 
FREDDIE MAC CORP COM 37 SOD P 25-Jul-02 25-Jul-02 218068200 2 207 T73 26 (2709126) 
FREDDIE MAC CORP COM 11200 p 25-JuW2 254ul-02 848 128 00 64612800 000 
FREDDIE MAC CORP COM 30D P 3-Jar,02 22-Jul~02 1655050 19,58250 (303200) 
FREDS INC CL A 12M P 30-Aug-02 I-SOP-02 40 20D OD 40,20000 000 
FREDS INC CL A I 50D P 30-Aug-02 I-Sep-02 50 250 CID 5061100 (56100) 
FREDS INC CL A 19100 P 30-Aug-02 1-Sep-02 539 am 00 6" 743 19 (689319) 
FREDS INC CL A 32700 P 30-Au"2 I-Sep-02 1,09545000 1,09269012 275988 
FREDS INC CL A 2100 P 13-Sep-02 2GOeo-02 5265657 6692427 (14,23770) 
FREEPORT MCMORAN COPPER B I,6D0 P 25-Jul-02 25-JuW2 23,29500 2329600 000 
FREEPORT MCMORAN COPPER B 52W P 25-Jtd-02 25-Jul-02 7571200 72,54260 316940 
FREEPORT MCMORAN COPPER B 200 P 2~2 20-NM-M 2,34963 3 549 OD (69937) 
FREEPORT MCMORAN COPPER B 100 P 6-An~W 20-1,1~02 1,42482 201117 (58635) 
FREEPORT MCMORAN COPPER B 300 P 12-MV-02 11-NOV-02 362269 4,68051 (95782) 
FREEPORT MCMORAN COPPER B IDD p 2-May-02 1 "ov-02 1,27423 177450 (50027) 
FREEPORT MCNIORAN COPPER B 20D p 64~02 IS-D~02 3,19614 4,02234 (82620) 
FREEPORT MCNIORAN COPPER 0 3w P 24-Jun-02 18-Dec-02 479421 576681 (97260) 
FREMONT GEN CORP COM 9 90D P 30-Aug-02 I-SOP-02 51,975 OD 52.45515 (4ao 15) 
FRESENIUS MEDICAL CARE NPV 1,700 P 31-Jt&Ol 14-Feb-02 9323989 13209891 (38 859 (12) 
FRESENJUS MEDICAL CARE NPV SIX) P I-Aug-01 14-Feb-02 43,87760 6415510 (2027750) 
FRESENIUS MEDICAL CARE NPV 1300 P 24-ALW 14-Feb-02 71,30109 10997943 (3867834) 
FRESENIUS MEDICAL CARE NPV 200 p S-Sep~01 15-Feb-02 10,73024 16,01855 (528831) 
FRESENIUS MEDICAL CARE NPV 100 P 24-ALV .01 15-Feb-02 5,36512 a 459 96 (3,09484) 
FRESENIUS MEDICAL CARE NPV 300 P 4-Sap-01 lr~Fe"2 18,09537 24,05225 (7,95858) 
FRESENIUS MEDICAL CARE NPV 200 P 5-Sep-01 18-Feb-02 10 699 2a 1601855 (531927) 
FRESENIUS MEDICAL CARE NPV 300 P 6-Sep-01 18-Fet~02 1604893 24,51407 (8,46514) 
FRESH DEL MONTE PRODUCE 19 60D P 30-Aug-02 I-Sep-02 632 W OD 529 690 OD 2,4S000 
FRESH DEL MONTE PRODUCE 8w P 30-ALM-M "&P-02 21 720 OD 21,792 W (72 DD) 
FRIEDMAN BILLINGS RAMSEY GROUP 10500 p 29-AL*W 1-Sep-02 114 240 CID 109,882 SD 4,35750 
FRIEDMAN BILLINGS RAMSEY GROUP 2 ODD P 29-ALO-02 1-Sep-02 21 76000 20 930 OD sm 00 
FRIEDMAN BILLINGS RAMSEY GROUP 1900 P 30-ALV-02 I-Sep-02 20,672 W 19,741 OD 931 OD 
FRIEDMAN BILLINGS RAMSEY GROUP 1,0DO P 30-AUT02 I-SepO2 10 am 00 1081300 6700 
FRIEDMAN BILLINGS RAMSEY GROUP 8600 P 3OAug-02 I-Sep-02 93,56800 92,51192 1.05608 
FRIEDMAN BILLINGS RAMSEY GROUP 12500 P 3DAug-02 I-Sep-02 136,0DO 00 13253750 346250 
FRIEDMAN BILLINGS RAMSEY GROUP 26000 P I-Sep,02 25-SOP-02 216,34466 28285000 (6853534) 
FRONTIER OIL CORP COM 4,100 P 30~~ I~Sep-02 5842500 57 830 50 59450 
FRONTIER OIL CORP COM I 70D p IS*P-02 20AW-02 2715735 24,22500 293236 
FTI CONSULTING INC CON 2,9DD P 3OAug-02 I-Sep02 iOS Gia oD 10620844 (SW 44) 
FULLER H 8 CO COM 5200 P 29-Au2-02 I-SepO2 14014000 140,79520 (65520) 
FULLER H 8 CO COM 3950 P 29-Aug-02 I-SOP-02 10845250 10895020 (49770) 
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FULLER H B CO COM 1300 P 30,~2 1-SePO2 3603500 35,M5 00 000 
FULLER H B CO COM aw P 30AU9 02 I-SePO2 21,56000 21,78504 (22604) 
FULLER H B CO COM 9150 P 3DAUD-02 I-Sep-02 248,59250 250 W9 11 (341661) 
FULLER H 8 CO COM 3,9DD P 30-Aug-02 lqep-02 105,10500 107,01600 (1911 W) 
FULTON FINL CORP PA 7,301) P 25-Jul-02 25,JuW2 130,962 DO 12986043 1,10157 
FULTON FINL CORP PA 2,6W p 10-Apr-02 30-ALQ-02 49 IMI 07 5261840 (278533) 
FULTON FINL CORP PA 9625 P 10.Apr-02 30-Aug-02 180,99748 19221818 It 1 220 70) 
FULTON FINL CORP PA 1,100 P I0-A;w-02 30-AUg-02 2057000 2194160 (1271 W) 
FURNITURE BRANDS INTL INC COM 35M P 2&JU[42 25-AA-02 83 475 OD 84,09590 (SM 90) 
FURNITURE BRANDS INTL INC COM 75 P 7-Dm-99 30-AAKj.02 1,9114 35 1,48761 41654 
FURNITURE BRANDS INTL INC COM 1400 P 23-Mar-00 30-Aug-02 3554787 24,44330 11 10457 
FURNITURE BRANDS INTL INC COM 30D P 12-Feb-01 3D-Aug-02 7,61740 772347 (10607) 
FURNITURE BRANDS INTL INC COM 100 P MFeb-01 30,~ 2,53913 261038 (7125) 
FURNITURE BRANDS INTL INC COM IOD P 14-Feb-01 30-ALQ-02 253913 256588 (2S73) 
FURNITURE BRANDS INTL INC COM 4DD P 23-Feb-01 30-AU2-02 1015653 9,41432 74221 
FURNITURE BRANDS INTL INC COM 70 P 2-Apr-01 30-Aug-02 177739 1,63275 14464 
FURNITURE BRANDS INTL INC COM 75 P 22-May-01 30-ALWM 104 35 172313 18122 
FURNITURE BRANDS INTL INC COM 100 P 30-OC-01 30-Aug-02 2,53913 2,43799 10114 
FURNITURE BRANDS INTL INC COM 1600 P 22-Jui-02 30-Aug-02 40,62613 38,01600 261013 
FURNITURE BRANDS INTL INC COM 300 P 22-Jut-02 3"AW02 760327 712800 47527 
FURNITURE BRANDS INTL INC COM 100 P 3,bjW2 7-Oct-02 204093 265400 (61307) 
FURUKAWA ELECTRIC Y50 I9,0DD P 23-Od-01 4-Fe"2 54711 12 12297095 (M 259 83) 
FURUKAWA ELECTRIC Y50 40M P 23~0d.01 S-Fet02 1732237 2588862 (8,56625) 
FURUKAWA ELECTRIC Y50 16000 P 230d-01 I-Feb-02 73,18212 10355449 (30,37237) 
GABELLI ASSET MGMT INC CL A 2,500 P 30-Aug-02 I-Sap-02 7687500 T7,771 DD (89500) 
GABELLI ASSET MGMT INC CIL A 200 P I-Sep-02 20DOC-02 6,22847 6,15000 7847 
GALLAGHER ARTHUR J & CO 6300 P 21-De"l 6-MN-02 21087547 21651513 (5,93966) 
GALLAGHER ARTHUR J & CO I 20D P 21-06"1 Il-Mw-02 39,35592 41,29812 (1 .94220) 
GALLAGHER ARTHUR J & CO 4 40D P 19-Dec-01 0-Mff-02 147,27810 15362380 (634570) 
GALLAGHER ARTHUR J & CO 400 P 14-Jun-02 25-JuHM 10,52984 1367524 (3,14640) 
GALLAGHER ARTHUR J A CO 13M P 14,Jun-02 24-JLd-02 33,56017 44,44778 (1088761) 
GALLAGHER ARTHUR J & CO 2,70D P 14-Ar,02 22-Jul-02 6353232 9231462 (2878230) 
GALLAGHER ARTHUR J & CO 2600 P 14-Jun-02 23-JUW2 6139454 8889556 (2750102) 
GALLAGHER ARTHUR J & CO 2200 P 14.,bff~02 19-J"2 5903807 75,21932 (16,18125) 
GALLAGHER ARTHUR J & CO 80D P I~Jun-02 26-Ad-02 21 27631 2735248 (607617) 
GALLAGHER ARTHUR J & CO 6100 P 25-JL&02 2&A$02 16762400 158 6w sl (1,03151) 
GALLAGHER ARTHUR J & CO 400 P 3-Ja"2 3D.Jut-02 11,31965 1331000 (1 ow 35) 
GALLAGHER ARTHUR J & CO 200 P 34an-02 3-Sep-02 5,71782 6 655 DD (937 ia) 
GALLAGHER ARTHUR J & CO 300 P 3-Jan-02 IS-Od-02 764475 9,98250 (2,33775) 
GALLAGHER ARTHUR J & CO 200 P 3-Jan-02 I&D&CM S71682 S,M DID (9m 18) 
GALLAGHER ARTHUR J & CO 300 P 3-Jar,02 2-Dec-02 8,71515 998250 (126735) 
GALYANS TRADING INC COM 5 IOD P 30-Aug-02 I-Sep-02 5426400 55.11876 (SSI 76) 
GALYANS TRADING INC COM IOD P I-Sep-02 25-Oct-02 1,03950 106400 (2450) 
GALYANS TRADING INC COM 500 P I-Sep,02 1844~02 692229 532000 160229 
GAME STOP CORP 7100 P 25-JuW2 2S-J"2 120 SW 00 119,81250 74550 
GANNETT INC COM sw P 4-13~01 19-MN-02 39,09838 3447045 4,62591 
GANNETT INC COM 3,ODD P 25,Jul-M 25-Jul-02 21414000 214 140 OD 000 
GANNETT INC CON 19 200 p 25,JuM 25-JuW2 1370,49600 1,33617024 34,32576 
GANNETT INC COM 1,000 P 25-JUW2 25-Ad-02 7135000 7138000 000 
GANNETT INC COM 1400 P 7-Do"l 3DAug-02 10585879 9660154 925725 
GANNETT INC COM I too P 4-D&C-01 30,Aug-02 53 655 00 7583499 7,72101 
GAP INC COM ow P 3-Ja"2 11-Jar,02 968685 866590 102087 
GAP INC COM Sw P 3-Ja"2 13-Feb-02 794198 8,66598 (72402) 
GAP INC COM Sw P 3-Jan-02 22-FebD2 7,57668 866598 (1,08930) 
GAP INC COM 500 P 3-Jan-M 28-MW-02 757938 7,22165 35773 
GAP INC COM 600 P 3-Jan-02 2D4AW-02 0,94855 866598 28288 
GAP INC COM 1,300 P 3-Jan-02 12-MM-D2 18,26719 1877629 (50910) 
GAP INC COM 500 P 3,Ja~02 "4)r-02 765226 7,22165 43001 
GAP INC COM GM P 34an-02 IS-Apr-02 648374 866590 (18224) 
GAP INC COM 500 P 3,Jan-02 2-May-02 7,26728 7,22165 4563 
GAP INC COM 99M P 25-Jul-02 25,JUW2 116 919 OD 11691900 000 
GAP INC COM 43500 P 25-M-02 25-JUW2 51373500 515,25195 (1,520 115) 
GAP INC COM 300 P 3-J~02 23-Aug-02 352189 433299 (81110) 
GAP INC COM 100 P 34an-02 3-Sep-02 1,15298 1."4 33 (29137) 
GARTNERINC 3,70D P 3D-Aug-02 I-Sep-02 34,01700 3481700 000 
GARTNERINC 3900 P 3D-Aug-02 I-Sap-02 38.69900 36,62502 7098 
GARTNERINC 1,7W P I-Sep-02 20-1~ 1606604 1599700 6904 
GATEWAY INC 3700 P 25-JLAM 25-JuM 1147000 1147000 000 
GATEWAY INC 12500 P 25-JuW2 25-Ad-M 38,75000 42,21000 (3 460 OD) 
GATX CORP COM 2,0DD P 29-Jan-01 ISAW-02 66 sn 99 9270120 (2612321) 
GATX CORP COM 3300 P 2-Fab-01 IS-Apr-02 ID9115369 153,59850 (43,74461) 
GATX CORP COM 2,9DO P 25-Jul-02 25 .JL&02 69 ON OD 69,01391 07609 
GATX CORP COM 20D P 24w~W 30-Aug-02 4 905 73 7,16060 (225487) 
GATX CORP COM 30D P S-J~W 30ALM-02 7,35860 10,80408 (344548) 
GATX CORP COM 5w P S-J~M 3DALqM 1226433 17,93755 (5,67322) 
GATX CORP COM 700 p 6-AM-010 30,Aug .02 17,17005 25.7B5 97 (861591) 
GATX CORP CON 100 P S-Art-00 3(~Aug-M 245287 369163 (123881) 
GATX CORP COM 300 P 7-Jtw~M 30-Aug-02 7 35a So 1109730 (373870) 
GATX CORP COM 900 P 12-Ocl-00 30-Aug-02 22,07580 3647250 (1439670) 
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GATX CORP COM 50 P 2-Apr-W 30-Aug-02 1,22643 210625 (57982) 
GATX CORP COM 75 P 22-M"-Ol 30-Aug-02 1,83965 305513 (1,21540) 
GATX CORP COM 200 P 30-JuWl W-Aug-02 490573 7,955 00 (307927) 
QATX CORP COM 2 .475 P 18-0~1 30-Aag-02 60,708 " 67,86450 (7,15606) 
GATX CORP CON 175 P 30~0d-01 30-Aug-02 429252 4,67588 (38338) 
GATX CORP COM 75M P 15-Aug-02 3&Aug-02 la3.%4 9S I T7 297 75 666721 
GSC BANCORP CALIF 2,600 P 30-AUg-02 I-Sep-02 54,60000 54,531 10 6890 
GEMSTAR-TV GUIDE INTL INC 100 P 3-Ja~02 12-MW-02 2,06756 2.53850 (47094) 
GEMSTAR-TV GUIDE INTL INC 5,200 P 13-Feb-02 24-Jun-02 2639336 9339200 (66 ON 64) 
GEMSTAR-TV GUIDE INTL INC 1.9m P 20-F&b.02 24-Jun-02 964373 3341S" (23,77271) 
GEMSTAR-TV GUIDE INTL INC 3900 P 2-Apr-02 24-Jw~02 19,79502 3565224 (1585722) 
GEMSTAR-TV GUIDE INTL INC 15900 P 25-JuW2 25.JLI .02 6312300 6396888 (84S88) 
GENE LOGIC INC 10900 P 30-ALV-02 I-Sep-02 87,30900 92 654 36 (534536) 
GENENTFCHINC 15 am P 25-Jt&02 25,ktrW 47892000 4112,682 72 (376272) 
GENENTECHINC 20D P 3-Jarp02 30-Ju~W em?9 10,77500 (3,54521) 
GENENTECHINC 100 P 3-Jan-02 22-Jul-02 294791 538750 (2,43959) 
GENENTECHINC 200 P 3-.!W~02 27-Sep-02 6,66379 10,775 DD (411121) 
GENERAL DYNAMICS CORP COM 2,300 P 25.Jt"2 25-Jul-02 20021500 200,21500 000 
GENERAL DYNAMICS CORP COM li2W P 25-Jul-02 25-Jul-02 974,96000 95671184 18,24816 
GENERAL DYNAMICS CORP COM 2 70D P 25-Ju[42 25-JuW2 23503500 235 035 DD 000 
GENERAL DYNAMICS CORP COM I ODD P I G.Julm 3D-Aug-02 78,98952 80 &% 30 (1,90678) 
GENERAL DYNAMICS CORP COM 300 P 15-Aug-02 30-Aug-02 23,69S95 2288232 814S3 
GENERAL DYNAMICS CORP COM 100 P 3-AA-02 I%Sep-02 837379 10,25000 (187621) 
GENERAL ELEC CO COM 400 P -~Js"2 28-MW-02 15,045 T7 1618600 (114023) 
GENERAL ELEC CO COM 2,200 P 3,Ja"2 i4,Jun-02 64,7176S 89,02300 (24,3D5 35) 
GENERAL ELEC CO COM 114000 P 25-Jul-02 25-Jul-02 3 043 SW 00 3043,80000 000 
GENERAL ELEC CO COM 103400 P 25-Jul-02 25-Jid-02 2,760.780 OD 2,760 78D 00 000 
GENERAL ELEC CO COM 599000 P 25-Jul-02 25-Jul-02 15,9M.30000 16 OD5 358 20 (1305820) 
GENERAL ELEC CO COM 1000D P 25-Jul-02 25-JuW2 267 ODD OD 267,71300 (71300) 
GENERAL ELEC CO COM 6700 P 3%Wn-02 30-Jul-02 208,935.21 271,115SO (6218029) 
GENERAL ELEC CO COM 3500 P '-Ja~02 184390-02 92,14210 14567400 (S353190) 
GENERAL GROWTH PPTYS INC 100 P 14-Ar~(X 24-JuW2 4,27364 311941 115423 
GENERAL GROWTH PPTYS INC 750 P 14-jtrFco 24-AM-02 3205232 23,39557 865575 
GENERAL GROWTH PPTYS INC 2700 P 14-Jun-00 18-Jul-02 124,7D9 24 8422407 4048517 
GENERAL GROWTH PPTYS INC 4.40D P 25-JuW2 25-JuW2 193 6W OD 19215195 1,44B IN 
GENERAL GROWTH PPTYS INC T75 P 14-Aff~(X) 30-Aug-02 3900,496 2417543 1482953 
GENERAL GROWTH PPTYS INC 2 40D P 10-No~(X) 30-Aug-02 12078956 75,64080 45,14876 
GENERAL GROWTH PPTYS INC 220 P 2-Apr-01 30-Aug-02 11,07238 7,72310 3,34928 
GENERAL GROWTH PPTYS INC 1,057 P 12-Ju"l 30-Aug..02 53,19774 3973263 1346511 
GENERAL GROWTH PPTYS INC 168 P 12-Jun-01 30-Aug-02 845527 S29882 215645 
GENERAL GROWTH PPTYS INC 375 P 30-JuWl X)-A.9-02 1887337 13,60313 527024 
GENERAL GROWTH PPTYS INC 1,600 P 9-Aug-01 30-Aug-02 75,49348 55,51890 1997458 
GENERAL GROWTH PPrYS INC 1500 P 10-Aug-01 30-Aug-02 7549348 5549250 20000SO 
GENERAL GROWTH PPTYS INC 100 P IC~Aug-01 30,Aug-02 5,03184 3,69950 133234 
GENERAL GROWTH PPTYS INC 1,100 P 14-J~W 30-Aug,02 55,42900 34,31351 21.11549 
GENERAL GROWTH PPTYS INC 475 P 14-Ar,00 I&AW-02 2248254 1481720 766534 
GENERAL MLS INC COM 4400 P 25-JuW2 25-Jul-02 174 630 OD 17468000 000 
GENERAL MLS INC COM 22300 P 25-JuW2 25-JuW2 SaS 310 DD 88722334 (1,91334) 
GENERAL MLS INC COM 36W P 25-Jul-02 25-JuW2 142 920 DD 14292000 000 
GENERAL MLS INC COM 100 P 3-Jt"2 19-Sep-02 4 Z33 57 4,32500 (9143) 
GENERAL MLS INC COM IOD P 3-Jut-02 7-Oct-02 4 442 64 432500 11764 
GENERAL MLS INC COM 100 P 3-JUW2 20-Nov-02 4,SI924 432500 19424 
GENERAL MOTORS CORP CL H NEW 40D P 3-Jan-02 22-F*1~02 5,27672 6 sm 00 (1,25728) 
GENERAL MOTORS CORP CL H NEW 300 P 3-Jan-02 28-Mff-02 488242 4,90050 (1608) 
GENERAL MOTORS CORP CL H NEW 400 P 3-Jan-02 12-Mm-02 6,29990 653400 (23410) 
GENERAL MOTORS CORP CL H NEW 400 P 3,Jan-02 2D-Mar~02 643390 S.5m 00 (10010) 
GENERAL MOTORS CORP CL H NEW am P 3-Jan-02 4.MK-02 12,71580 13,05800 (35220) 
GENERAL MOTORS CORP CL H NEW sm P 34WF02 ISAW-02 1323180 1306800 16360 
GENERAL MOTORS CORP CL H NEW 300 P 3,lw~(%? 2WAW-02 429137 4,9DO 50 (60913) 
GENERAL MOTORS CORP CL H NEW 47500 P 25-JuW2 25-Jul-02 426 075 OD 43401225 (7,93725) 
GENERAL MOTORS CORP CL H NEW 14,5W P 25-Ad-02 25-Jul-02 130,06500 130,05500 000 
GENERAL MOTORS CORP CL H NEW 400 P 3-Jar,02 3D-Jul-02 3,94888 6.5U 00 (2,59512) 
GENERAL MOTORS CORP CL H NEW 400 P 3-Jan-02 23-Aug-02 4,24387 6 sm 00 (2,29013) 
GENERAL MOTORS CORP CL H NEW 100 P 34~02 II-Sep-02 1,03198 1.63350 (60154) 
GENERAL MTRS CORP COM 8400 P 25-JuW2 25-JL"2 281.088 00 28103800 000 
GENERAL MTRS CORP COM 35W P 25,lul-W 25-JW-02 377 712 00 3T7.712 00 000 
GENERAL MTRS CORP COM 31,0DO P 25-Jul-M 25-JuM)2 1,351.520 00 1 350,725 9D 10791 10 
GENESCO INC COM 225 P 23-Ain-OD 6-MW-02 5.57312 343400 2,13906 
GENESCO INC COM 400 P 2rWun-OD 6-MM-02 9,9077-7 GOS858 3,W9 21 
GENESCO INC COM SIX) P 27-Jun-00 S-Mw-02 1486165 931380 554785 
GENESCO, INC COM 25 P 25-Jun-00 6-MW-02 61924 38778 23146 
GENESCO INC COM 175 P 254un-W 31-JuM 273831 271448 2183 
GENESCO INC COM 700 P 29-AImW 31-Jul-02 1094522 10,96270 (1748) 
GENESCO INC COM 2w P 304urW 31-Jul-M 3,12721 3,24350 (11629) 
GENESCO INC COM 300 P 5-Ad-w 31-Jul-02 4,69051 495789 (29700) 
GENESCO INC COM 325 P 6~Ju~W 31-JL"2 5081 71 546598 (35427) 
GENESCO, INC COM 475 P 64~ 30-Au2-02 7,22520 798874 (7S3S4) 
GENESCO, INC COM 400 P 7,Ju6W 30-Aug-02 605438 632596 (741 58) 
GENESCO INC COM 300 P 10-Ju6W 30-Aug-02 456328 509376 (6V 48) 
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GERESCO INC COM 700 P I I-Ad-OO 3"AQ42 1064766 1168251 (1,03485) 
GENESCO INC COM 400 P 1146-00 3~2 808438 6,704 OD (61962) 
GENESCO INC COM 400 P I2,JUI-OO 30,~ 608439 7 OD3 92 (91954) 
GENESCO INC COM 170 P 2-Apr-Of 30-Aug-02 258586 446845 (1 .88259) 
GENESCO INC COM 125 P 22-May-01 3DAug-02 1,9DI 37 3993 13 (209176) 
GENESCO INC COM 150 P 304Dd-01 30-Aug-02 228164 2 652 65 (37101) 
GENESCO INC COM sw P 29-Jul-02 30~2 7,6OS47 io a ie 3o (321093) 
GENTA INC COM NEW 5,9DO P 3-Jan-02 4-Apr-02 87,32267 8817314 (&SO 47) 
GENTA INC COM NEW 6 40D P 3-JM,42 30AL,9-02 5049248 95,64544 (4518296) 
GENTA INC COM NEW 4 GOO P 44W~02 W,'A .9-02 3883533 71,050 00 (3241467) 
GENTA INC COM NEW aw P 4-Ja~02 3aAug-02 620325 1160000 (5,39675) 
GENTA INC COM NEW 2 ODD P I-Ja~02 30-~ 15 509 13 2915860 (1365047) 
GENTA INC COM NEW 1.90D P 3,.I~02 30-Aug-02 1474400 2839474 (13 WO 74) 
GENTEK INC COM 1700 P 6-111-98 28-MM-02 51049 33 63a 53 (33 120 D4) 
GENTEK INC COM 100 P 20-Jul-98 28-MW-02 3050 201113 (1,98063) 
GENTEK INC COM IOD P 21-AUR-98 28-MW-02 3050 164144 (1,01094) 
GENTEK INC COM 100 P 22-Oci-SO 28-MM-02 3050 1,371 7a (1,34128) 
GENTEK INC COM 200 P 94)~90 28.MN-02 6100 2 3211 09 (226706) 
GENTEK INC COM 100 P 28-13~98 28-MV-02 3050 98844 (95794) 
GENTEK INC COM I SOD P 13,1~99 28-MM-02 54899 1986439 (1931540) 
GENTEK INC COM 1,6DO P 2&Js~99 28-Ma-02 411799 Is am so (1832060) 
GENTEK INC COM 9DO P 27-"~99 28-MW-02 27450 10591 70 (1031720) 
GENTFK INC COM 600 P 211-J~99 28.Mff.02 Ia3OO 7061 13 (887813) 
GENTEK INC COM 60D P 19~Feb-99 284W-02 Ia3OO 704570 (686270) 
GENTEX INC COM I.Ow P 23-Fab-99 28-MM-02 30499 1155132 (11,34633) 
GENTEK INC COM 3w P 23,Sep-99 28-Mw.02 9150 3,28875 (319725) 
GENTEK INC COM 20D P 2-N~99 2"W-02 8100 1 .767 50 (1 70050) 
GENTEK INC COM 200 P 2-N~99 I-Apr-02 So a2 1 787 so (1,70868) 
GENTEK INC COM 400 P 1 "~99 I-Apr-02 11764 351000 (3,39236) 
GENTEK INC COM 100 P 15-N~99 I-Apr-02 2941 1,13485 (1 IDS 44) 
GENTEK INC COM 100 p 22-N~99 I-Apr-02 2941 1,23D 16 (120075) 
GENTEK INC COM 300 p 7-DW99 I-Apr-02 $823 3,30750 (3 .219 27) 
GENTEK INC COM 2.080 P 17-Feb-OD 1,40-02 61171 1961440 (111 002 69) 
GENTEK INC COM I aoo P 23-MM-W 1,A;W-02 47055 2457488 (2410433) 
GENTEK INC COM law P 24-Mar-OO I-Apr-02 52936 2837448 (2784512) 
GENTEK INC COM 1,500 P IS-Aug-DO I-Apr-02 44114 2374320 (23 302 DS) 
GENTEK INC COM 1000 P 2348~01 I-Apr-02 29409 15,27500 (14 9110 91) 
GENTEK INC COM 575 P 22-Ma"I I-Apr-02 16910 487192 (470282) 
GENTEX CORP COM 200 P 3-Jan-02 22-Feb-02 569551 5 43LS 24 26027 
GENTEX CORP COM 90 P 2.Apr-ol 194,pr-02 291951 2 070 OD 84951 
GENTEX CORP COM 100 P 22-May-01 1%AW-02 324390 301800 22790 
GENTEX CORP COM ISO P 3DOCI-Ol 19-Apr-02 4 865 115 359400 1,271 85 
GENTEX CORP COM 2,101) P 15~Dec-00 i9-Apr-02 6612195 3832500 2979896 
GENTEX CORP COM 30D P 3JRr,02 ISmApr-02 951521 81528S 1 .46335 
GENTEX CORP COM 2DO P 3-JW~02 20-Mffy-02 6 sw so 5.43524 1,12356 
GENTEX CORP COM 200 P 3-Jan-02 24,Jun-02 5,49D 73 5.43524 5549 
GENTEX CORP COM 5,30D P 25-JW-02 25-jul-02 14437200 142,54456 1,82744 
GENTEX CORP COM 40D P 3-JamW 22 .JW-02 10,69167 1087048 (17881) 
GENUINE PARTS CO COM 2,101) p 25-JUI-02 25-Jul-02 6127800 6127800 000 
GENUINE PARTS CO COM 12 30D P 25-JO-W 25,JuI-O2 358,91400 35110719 78WIII 
GENUINE PARTS CO COM 1200 P 14-MW-01 B-Aug-02 37,19059 3101388 617871 
GENUINE PARTS CO COM 1300 P 14-MM-01 S-Aug-02 40,23418 33 WS 37 6 M 81 
GENUINE PARTS CO COM 2 ODD P 21-MW-01 B-AU9-02 61 am 73 5032800 1157073 
GENUINE PARTS CO COM 71W P 26-Mw-oI 8,*IQ-02 21074050 177,71300 4202750 
GENZYME CORP COM 200 P 3-JA~02 20-MW-02 1 00554 11,229 OD (122316) 
GENZYME CORP COM 200 P 3-Jan-02 IS-Apr-02 871399 1122900 (2,51501) 
GENZYME CORP COM 100 P 3-Jar,02 6-Ar,102 295991 561450 (2,65459) 
GENZYME CORP COM 2,400 P 25-Jul-02 25-Jul-02 47 280 DO 4728000 000 
GENZYME CORP COM 13,800 P 25-JUI-02 25-Ju~02 271860 OD 274,23912 (2,37912) 
GENZYME CORP COM 300 P 3-Jar,02 22-JLd-02 550253 iSa435O (1126067) 
GENZYME CORP COM 200 P 3~JwO2 30-jul-02 450986 1122900 (671914) 
GENZYME CORP COM 200 P 3-1w~02 15-AUD-02 4 779 115 11,229 DO (644915) 
GENZYME CORP COM IOD P 4-Jan-02 3-Sep-D2 2,1128 03 531448 (328845) 
GEORGIA GULF CORP COM PAR 210D P 30-A~02 I-Sep-02 53 SW 00 53 sw 00 000 
GEORGLA GULF CORP COM PAR 900 P 30-Aug-02 I-SOP02 22 950 00 2349423 (54423) 
GEORGIA GULF CORP COM PAR 10300 P 30-Aug-02 I-Sep-02 2112 650 00 268 878 41 (6.22841) 
GEORGIA GULF CORP COM PAR 500 P 3D-AU02 I-Sep,02 1275000 1296100 (21100) 
GEORGIA GULF CORP COM PAR 1700 P 3DAUg-02 I-S&P-02 43 350 00 4405397 (70397) 
GEORGIA GULF CORP COM PAR I am P I-SOP-02 IS-Nov-02 38 DDO 71 45,901) 00 (9 a" 29) 
GEORGIA GULF CORP COM PAR 1,200 P I-Sep,02 200*C-02 2752933 30 SOO OD (307067) 
GEORGIA GULF CORP COM PAR 200 P $.Sep-02 20-DwAn 458822 5,04800 (45778) 
GEORGIA GULF CORP COM PAR 1,9DO P 25~Od-02 20-13~02 43 W8 11 40234 IS 330393 
GEORGIA PAC CORP COM 2,700 P 25,hd-02 25,kd4)2 so 050 DO 5B.050 00 ODD 
GEORGIA PAC CORP COM 16300 P 25,hd-02 25-AA-02 350 450 DO 35381432 (336432) 
GEORGIA PAC CORP COM 1900 P 184"1 30-AUg-02 3999500 6654750 (26,55250) 
GEORGIA PAC CORP COM 2 20D P i9%bd-01 3D-Aug-02 46,31000 7531865 (32 008 68) 
GEORGLA PAC CORP COM IOD P 19%k"l 3DAug-02 2,11343 3,55994 (1,44851) 
GEORGLA PAC CORP COM 3 10D P 19,JL&OI 30-Aug-02 6578714 110,35814 (44 .S7100) 
GETTY IMAGES INC COM 1225 P 20-NOV-01 20-Jun-02 32,46079 21 903 DD 1055779 
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GETTY IMAGES INC COM I IDD P 20-Nov-01 I91kXl-m 29,80767 19'"s 00 ID,13967 
GETTY IMAGES INC COM 6M P 20-Nov-01 25-Jun-02 14.03934 10,728 DO 3.31134 
GETTY IMAGES INC COM 875 P 20-Nov-Oi 26,hr.02 2113910 1564500 5.49410 
GETTY IMAGES INC COM 270 P 2540-02 25-jul-m 4.10940 4,08980 1960 
GETTY IMAGES INC COM 1830 P 25-Jul-02 25-Jul-02 27,85260 27AS2 60 0 OD 
GILEAD SCIENCES INC COM 58w P 7-Feb-02 21-May-02 204,362 64 18731622 1704642 
GILEAD SCIENCES INC COM 300 P 12-Feb-02 21-MBY-02 1057048 1018338 38710 
GILEAD SCIENCES INC COM 12,20D P 25-JuW2 25-Jul-02 354,41000 354,04522 36478 
GILEAD SCIENCES INC COM 400 P 34W~02 22-Ju"* 1208363 1231500 (231 37) 
GILEAD SCIENCES INC COM 3,9w P 12-Fab-02 3aAug-02 128,501 13 13238394 (3 .8112 al) 
GILEAD SCIENCES INC COM 5 ODD P 28-Feb-02 31)-,~ 16474504 172 "S 25 (8,10121) 
GILEAD SCIENCES INC COM 3DD P 7-AF~02 3DAUD-02 9,6S470 9.57213 31257 
GILEAD SCIENCES INC COM 2W P 10-A,~W 3&AUD-02 6.58980 662058 (3678) 
GILEAD SCIENCES INC COM 100 P ll-JW~02 3D-ALV-02 329490 323977 5513 
GILEAD SCIENCES INC COM I Sw P 14%h~ 30-Aug-02 50,30821 S9,63346 (32525) 
GILEAD SCIENCES INC COM 1,200 P I-Aug-02 30ALM-M 39.53881 3567876 386005 
GILEAD SCIENCES INC COM 1,2W P 12-Feb-02 30-Aug-02 38,49SOO 4073352 (223752) 
GILLETTE CO COM 100 P 30,kw~W 27-Feb-02 3,37345 340675 (12330) 
GILLETTE CO COM 1 .000 P 18-Sep-OD 27-Feb-02 33,73449 27,52500 620949 
GILLETTE CO COM 3DO P 3-Jar,02 5-Feb-02 096066 997650 (1584) 
GILLETTE CO COM 3DO P 3-JWl-02 24-Apr-02 ID .622 68 9,07650 64618 
GILLETTE CO COM IDD P ISSePID0 28-Ar,02 3,47090 275250 71840 
GILLETTE CO COM I'Dw P 18-Sep-OD 2&,)Lr~M 34.09837 77,52500 6,56337 
GILLETTE CO COM sm P 26-Jan-01 28-JW,42 17044 19 1627370 77049 
GILLETTE CO COM 2w P 3-Jan-02 24%hr,4D2 0,88979 665100 238 79 
GILLETTE CO COM 12.000 P 25-Jul-02 25-JUMQ 381,00DOO 381,00000 000 
GILLETTE CO COM 64 ODO P 25-JUS-02 25,kd-02 1,714 SW 00 1,73836260 (23,86260) 
GILLETTE CO COM 3700 P 25-JuV02 25-Jul-02 117,47500 117,34365 13135 
GILLETTE CO COM 20 700 P 25-JuW2 25-Jul-02 55722500 657,22500 000 
GILLETTE CO COM 700 P 26-J&n-01 30-AUg-02 22.071 00 22,78318 (712 111) 
GILLETTE CO COM 300 P 294w~01 30-AA,9-02 9459W 906150 39750 
GILLETTE CO COM 2400 P 19-Apr-01 30~~ 75 672 OD 6SW5 92 1086608 
GILLETTE CO COM 6,500 P 18-Sep-00 14Aug-02 202.46890 17956250 22 9W 40 
GILLETTE CO COM 16200 P 19-Sep-OD 14-ALQ-02 504,61480 457,76016 46,8554 64 
GILLETTE CO COM 2w P 34w~02 27-Sep-02 612361 665100 (527 19) 
GILLETTE CO COM 300 P 3-jan-02 20-NOV-02 933SI6 997650 (640 34) 
GILLETTE CO COM 20D P 3-Jan-02 I I-N&~M 5,75382 665100 (89716) 
GILLETTE CO COM 200 P 3-Jan-02 30-Dec-02 goal is 605100 (58985) 
GLACIER BANCORP INC NEW COM 943 P 30-AUg-01 29-Aug-02 2176746 1749265 4,27481 
GLACIER BANCORP INC NEW COM 587 P 31-Aug-01 29-ALID-02 13,08818 1057455 251363 
GLACIER BANCORP INC NEW COM 70D P 4-Sep-01 29-Au"2 1015824 1325800 2,90024 
GLACIER BANCORP INC NEW COM 1,590 P SSep-01 29-Aug-02 36,70229 30 .273 W 642869 
GLACIER BANCORP INC NEW COM 3743 P 24-Aug-01 28-Au"2 85,81542 69.8DS 95 1800847 
GLACIER BANCORP INC NEW COM 57 P 30-Aup-01 25-Aug-02 130583 105735 249 4a 
GLACIER BANCORP INC NEW COM 710 P 5-Re"I 3DAug-02 1651226 1351840 2,99386 
GLACIER BANCORP INC NEW COM 400 P 6-Sep-DI 3aALV-02 9,30268 759800 171468 
GLACIER BANCORP INC NEW COM 1965 P 7-Sep-01 30-ALO-02 45,69041 37,413 W 8,28581 
GLACIER BANCORP INC NEW COM 3DO P 30-OCI-01 30-Au2-02 6 9T7 01 4,85400 2,12301 
GLADSTONE CAP CORP COM 2,750 P 23-AUg-01 17-JL&02 4809468 4t,250 00 6.8" Be 
GLADSTONE CAP CORP COM 950 P 29-Aug-01 17-JUMM 1661452 16 SM S3 (23801) 
GLADSTONE CAP CORP COM 75 P 29-Aug-01 30-Aug-02 1 26671 133031 (63 60) 
GLADSTONE CAP CORP COM 3 90D P 29-AUV-01 30-AU"2 66,36202 60,17586 (3,81384) 
GLADSTONE CAP CORP COM 1925 P 184)d-01 30%Aug-02 3226202 3205125 21077 
GLADSTONE CAP CORP COM 275 P 30-Od-01 3NAug-02 4.60886 4,75492 (14608) 
GLAXOSMITHKLINE ORD GBPO 25 16600 P 23-Jan-02 5-MM-02 401,51598 417 "S 52 (15,12994) 
GLENSOROUGH RLTY TR INC 7800 P 3DAm"2 I-Sep,02 164 190 OD 163 BU 22 35178 
GLOBAL IMAGING SYS INC COM 600 P 3&AUQ.02 I-SePO2 1176600 11,92902 (16302) 
GLOBAL IMAGING SYS INC COM 2.3DO P 30-Aup-02 I-Sep-02 45 103 OD 45 1390 98 (78798) 
GLOBAL IMAGING SYS INC COM 14 ODD P 30-AL19-M I-SePO2 27454000 27933840 (4,79640) 
GLOBAL IMAGING SYS INC COM iDD P I-Sep-02 4-Oct-02 1 8118 04 196100 (72 96) 
GLOBAL INDS LTD COM 300 P 224AOY41 30-Aug-02 134846 5,12100 (3 .77254) 
GLOBAL INDS LTD COM 250 P 30-.Jul~-01 30 Aug-02 112372 26MOO (1496-28) 
GLOBAL INDS LTD COM 100 P 30-Oct-01 30-Aug-02 419 49 73000 (25051) 
GLOBAL INDS LTD COM 3,70D P 21-MM-02 MAW-02 16 631 OD 33 300 00 (1666900) 
GLOBAL INDS LTD COM 23350 P 2"W-02 30,Aug-02 104,95507 210,160W (105,194 93) 
GLOBAL INDS LTD COM 1 200 P 27-Apr-00 S-Aug-02 4,88565 1639480 (11,49915) 
GLOBAL INDS LTD COM 400 P 28-Apr-00 SALig-02 1,625-55 562252 (399397) 
GLOBAL INDS LTD COM 4DO P I-May-00 SAug-02 162855 581624 (4,18769) 
GLOBAL INDS LTD COM 6DO P 2-Mvy.OD SAug-02 2.44282 8,9aS 26 (6,54344) 
GLO13AL INDS LTD COM 20D P 3-May-00 8-Auq-02 81427 2,75878 (1 .97251) 
GLOBAL INDS LTD COM SOD P aAUy-OD 9Aug-02 208969 6,m 95 (407726) 
GL08AL INDS LTD COM 40D P 25-May-00 91,409-M 167175 645452 (4,75277) 
GLOBAL INDS LTD COM 50 P 2-Apr-M 9Ai*-02 20897 558 25 (44720) 
GLOBAL INDS LTD COM so P 22-May-01 9-AuQ-Q2 20897 BS350 (644 53) 
GLOBAL INDS LTD COM 9.750 P 21-Mw-02 I-Sep-02 47,68000 87 750 DO (40,17000) 
GLOBAL INDS LTD COM I IDD P 21-MW-02 I-Sep-02 5,360 W 9 90D OD (4 532 W) 
GLOBAL INDS LTD COM 750 P 29-JLC02 I-SapQ2 3,681) 00 3,78000 (12000) 
GLOBAL PMTS INC COM 2149 P 25,kd-02 25-AA-02 5275795 6275795 OOD 
GLOBAL PMTS INC COM 451 P 25-Ad-02 25-A$4)2 11,07205 1094045 13160 
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GLOBAL PM-rS INC COM 16,000 P 29-Aug-02 I-Sep-02 44576000 434,70890 11,05120 
GLOBAL PMTS INC COM 900 P 3"W-02 I-SOP-02 25,07400 2510295 (2898) 
GLOBAL PM`rS INC COM 16,000 p 30-Aug-02 "ep-02 445,76000 "5,667 20 9280 
GLOSALSANTAFE CORPORATION SHS 399 P I"ay-ol 25-Jan-02 1141582 1685283 (543701) 
GLOBALSANTAFE CORPORATION SHS 1264 p 22W^101 25-lw~W 36,19545 53,25648 (1706003) 
GLOBALSANTAFE CORPORATION SHS 993 P 23-Ma"I 25-Jan-02 2857535 4002810 (1145275) 
GLOBALSANTAFE CORPORATION SHS 3924 P 28-A"I 25-Jar,02 112-305 38 109,32700 3 069 38 
GLOaALSANTAFE CORPORATION SHS 1596 P 9-Jul-01 25-Jan-02 45.72056 41.64760 4,07288 
GLOBALSANTAFE CORPORATION SHS 2400 P 4~Jm~01 28-Feb-02 6718203 73,658 48 IS 4W 45) 
GLOBALSANTAFE CORPORATION SHS I 001D P 16-Feb-01 28~Feb-02 27.99418 4065920 (12,67502) 
GLOBALSANTAFE CORPORAT10N SHS 400 P 22-NOY-00 27-Feb-02 1095358 1231936 (1,36578) 
GLOBALSANTAFE CORPORATION SHS 200 P 22-Nov-00 27-Feb-02 5,453 Sa 6,15968 (69610) 
GLOBALSANTAFE CORPORATION SHS 300 P 2-Jan-01 27-Feb-02 8 .19537 9,69300 (149763) 
GLOBALSANTAFE CORPORAT10N SHS 210D P 2-Jan-01 27-Feb-02 5736755 68,15718 (10 739 62) 
GLOBALSANTAFE CORPORATION SHS 40D P 3-Jan-01 27-Feb-02 1092715 12,47892 (1551 T7) 
GLOSALSANTAFE CORPORATION SHS 2200 P 340~01 Z7.Feb-02 80,121 79 6863408 (8,51227) 
GLOBALSANTAFE CORPORATION SHS 1,200 P 16-Feb-01 28-Feb-02 3352257 4879104 (1526847) 
GI.OaALSANTAFE CORPORAT10N SHS 2800 P IS-Feb-01 14-Aug-02 63471S7 113,84576 (5037419) 
GLOBALSANTAFE CORPORAT10N SHS 3,30D P IS-Jan-02 14-Aug-02 74,805 T7 8476842 (9,96265) 
GLOBALSANTAFE CORPORATION SHS 9w p 16-JW~02 28-AL9-02 21 19367 23 1 ia ss (195499) 
GLOBALSANTAFE CORPORATION SHS 400 P 16-Jan-02 2&AU"2 9,4DS 07 10,26237 (87630) 
GLOBALSANTAFE CORPORATION SHS 6w P 24-Jan-02 27-Aug-02 13,77750 1679334 (3,01684) 
GLOBALSANTAFE CORPORATION SHS 700 P 16-Ja"2 27-Aug-02 1617462 17,M 16 (1,81954) 
GLOBALSANTAFE CORPORATION SHS Soo P 2CJan-02 27-Aug-02 1388398 1679334 (2 929 38) 
GLOBALSANTAFE CORPORATION SHS 100 P 25-Jan-02 28-Au"2 222338 2,82193 (6%55) 
GLOBALSANTAFE CORPORATION SHS 400 P 24-JarPO2 28-AL9-02 8,88813 11 19556 (2,30743) 
GLOBALSANTAFE CORPORATION SHS isw P 244an-02 25-AL19-02 33,&50 74 4198335 (883261) 
GLOBALSANTAFE CORPORATION SHS 400 P 25-Jlw~02 29Aug-02 8.56198 1128772 (272574) 
GLOBALSANTAFE CORPORATION SHS 1700 p 25-JW~02 29-Aug-02 36.38842 4908138 (12,69296) 
GLOBALSANTAFE CORPORATION SHS 1700 P 25-Jan-02 25-OCI-02 3839249 4908138 (1068889) 
GLOBALSANTAFE CORPORATION SMS 300 p 28-Jan-02 25-Ocl-W 677514 850716 (1,73202) 
GLOBALSANTAFE CORPORATION SHS 1200 P 28-Jan-02 25<I0-02 2684331 34,02864 (718533) 
GLOBALSANTAFE CORPORATION SMS 33DO P 24-Jul-02 25-Oct-02 73,81910 7150737 231173 
GI.OaALSANTAFE CORPORAT10N SHS IDD p 25.Ja"2 24-Od-02 241648 288714 (47066) 
GLOOALSANTAFE CORPORATION SHS 400 P 25-JUW2 18-Nov-02 9"l 59 a,799 110 6621 

9 
GLOBALSANTAFE CORPORATION SHS I IDD p 26-Jul-02 la-Nov.02 2801039 2326940 274999 
GLOaALSANTAFE CORPORATION SHS 200 P 26-Jul-02 18-Nov-02 4,73016 423050 49935 
GLOBALSANTAFE CORPORATION SHS 2,30D p 24-JW-02 15-NOV-02 5464405 4903047 4,80558 
GLOBALSANTAFE CORPORATION SHS aw P 2&Jul-02 15-Nov-02 1900662 17,598 OD 140782 
GLOBESPANVIRATA INC COM 10900 P 3-Jar~02 30AW-02 6155351 1111,85996 (12029845) 
GLOBESPAN%ARATA INC COM 10,700 p 2,,10~02 30-APF-02 65,13106 164 29B 50 (9916744) 
GLOBESPAN%ARATA INC COM 2100 P 3-JW~W 30,W-02 1278273 3S,03724 (2226451) 
GOLDEN ST BANCORP INC COM S ioo p 2"1.02 25,Jut-02 160,701 OD 161,72865 (102765) 
GOLDEN WEST FINL CORP DEL COM 1,500 P 21-"-01 9,.1~02 91,44613 93,321 30 (187517) 
GOLDEN WEST FINL CORP DEL COM 4100 p 23-May-01 9-Jan-02 24995274 253,8115 94 (393320) 
GOLDEN WEST FINL CORP DEL COM 2500 P 25-May-01 9-Jan-02 15241021 151,831 50 57871 
GOLDEN WEST FINL CORP DEL COM 18W P 2&Jul-02 25,Jul-02 WS 200 00 10620000 000 
GOLDEN WEST FiNL CORP DEL COM 8,900 P 2S.Jul-02 2&JuW2 525,10000 525,19523 (9523) 
GOLDMAN SACHS GROUP INC COM 500 P 22-Sep-OD 8-May-02 39,83350 5617125 (16,33775) 
GOLDMAN SACHS GROUP INC COM 300 P 15-Dec-00 19-Jul-02 2236817 25 6W 75 (323458) 
GOLDMAN SACHS GROUP INC COM 200 P 29-Ja"I 10~.4"2 14,91211 23,23500 (832289) 
GOLDMAN SACHS GROUP INC COM 300 P 2-Feb-01 19-Jul-02 2236817 3420750 (1193933) 
GOLDMAN SACHS GROUP INC COM 600 P 2NFeb-01 19-Jul-02 44,73633 56 M 00 (12,12867) 
GOLDMAN SACHS GROUP INC COM 400 P 26-Feb-01 19-Jul-02 2982422 37,12000 (729578) 
GOLDMAN SACHS GROUP INC COM sw P 28-Feb-01 19-JU142 3725028 46,48750 (920722) 
GOLDMAN SACHS GROUP INC COM 40D P 12-PAW-M 19-JuW2 29,82422 3361000 (3,78578) 
GOLDMAN SACHS GROUP INC COM 500 P 29-Jun-01 19-Jul-02 37,280 2a 42912SO (5 .63222) 
GOLDMAN SACHS GROUP INC COM 40D P S-AU"I 19-Jtd-02 2982422 31,90200 (207778) 
GOLDMAN SACHS GROUP INC COM 400 P 22-Mar-02 19-Ail-02 2982422 3614896 (6,32474) 
GOLDMAN SACHS GROUP INC COM 30D p 15-De~W laJuW2 2262032 2S.80275 (308243) 
GOLDMAN SACHS GROUP INC COM 5w P 7-N~00 18-A"2 37,5M 87 4732500 (9,79113) 
GOLDMAN SACHS GROUP INC COM 5400 p 25-Jul-02 25,Jul-02 37427400 374,27400 000 
GOLDMAN SACHS GROUP INC COM 15400 P 25-Jul-02 2wuma 1,067.374 00 1 .07708062 (970862) 
GOLDMAN SACHS GR04JP INC COM isoo p 25,JUI-02 25-A"Z 110 ON DD 110,8%00 000 
GOLDMAN SACHS GROUP INC COM 700 P 22-Mm-02 19,kig-M 55,92275 6326065 (633790) 
GOLDMAN SACHS GROUP INC COM 1000 p 22-MM-02 3~2 T7 300 00 90,37240 (13,07240) 
GOLDMAN SACHS GROUP INC COM 3000 P 18-Jul-02 14-Aug-02 227,%533 22740780 45753 
GOLDMAN SACHS GROUP INC COM 3600 P ISkd-02 III-AUQ-02 27220616 272,88936 (683 20) 
GOODRICH CORP 3200 P 17-Oct-00 MFe"2 9491057 122,87008 (27,95951) 
GOODRICH CORP 3.7W P 12.De~W 28-Feb-02 109.74035 127,14125 (1 7,4W 90) 
GOODRICH CORP 2,90D P 18-Deo,00 2&Fab-02 86,01271 9796200 (1194929) 
GOODRICH CORP I SIM P 2-Aug-01 20-MN-02 55,87116 63.12600 (725454) 
GOODRICH CORP 2 ODO P 2~1 2"4)r-02 6567199 7014000 (346301) 
GOODRICH CORP 1300 P 15-Aug-01 24-Apr-02 43.33680 46,96406 (362726) 
GOODRICH CORP I IOD P 25-Jul-W 25-Jul-02 24,31000 2431000 000 
GOODRICH CORP Sam P 254ul-02 25-Jul-02 160,28000 14985364 42638 
GOODRICH CORP 2500 p 2&Ac~W 30-Au"2 52,17500 65,56250 (1338750) 
GOODRICH CORP 100 P 28-"~W 3&,Aug-02 2,08700 2 722 OD (63500) 
GOODRICH CORP 12,800 P MJu"2 30-Aug-02 26015216 34a .416 00 (5826384) 
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GOODYEAR TIRE & RUBR CO COM 1900 p 25-JuW)2 25,kd-02 32.31900 32,3190D OOD 
GOODYEAR TIRE & RUBR CO COM 1010D P 25,kd-02 25-AA-02 17180100 168 .328 62 3,47238 
GOODYS FAMILY CLOTHING INC COM 46M p 2-AA-W 3DAug-02 23,50391 50 SW OD (2732609) 
GOODYS FAMILY CLOTHING INC COM 1000 P 3-AdM 30,~ 510965 109&560 (587595) 
GOODYS FAMILY CLOTHING INC COM 40D P &JLI-M 30-Aug-02 204382 4,39240 (2 .34858) 
GOODYS FAMILY CLOTHING INC COM IADO p 8-JuI42 30-Aug-02 al 75 27 1767816 (9 50D 89) 
GOODYS FAMILY CLOTHING INC COM 1 .000 p 9-JU-02 30-ALV-02 510955 1077960 (567005) 
GOODYS FAMILY CLOTHING INC COM I'm p 10,A"2 30,~ 919718 1921932 (10,02214) 
GOODY$ FAMILY CLOTHING INC COM 13900 P I I-AA-W 3MAugM 71 022 W 97 C19 OD (26,410M) 
GRACO INC COM 3400 P 25-JuW)2 25-AA-02 79 SW OD 79 W6 00 Goo 
GRACO INC COM I sm p 5,W-02 3OAuV-02 38,62594 43,02960 (4,40365) 
GRACO INC COM 58W P 8-Apr-02 30-Aug-02 15064115 17225208 (2161093) 
GRACO INC COM 25W P S-Apr-02 3DAug-02 6566409 75,624 33 (9,95024) 
GRACO INC COM 1.2W P 10-Apr-02 30-Aug-02 3090075 36,01688 (511013) 
GRAINGER WW INC COM 3200 p 20-No~01 7-Feb-02 17289340 14747200 25,42140 
GRAINGER W W INC COM 1,500 p 2G-May-02 2%.A"2 7189433 a3 116 00 (11,22067) 
GRAINGER W W INC COM 4500 p 20-May-02 29-Jul-02 215 .683 DD 248,94720 (33,26420) 
GRAINGER W W INC COM 3700 P 19-Jun-02 2Skd-02 IT7 339 36 185 W 93 (7 .80457) 
GRAINGER W W INC COM 1100 P 25-JuM 25.AjW2 51051 OD 5105100 000 
GRAINGER W W INC COM SAW P 25,kd-02 25-Jul-02 255,25500 250,12350 513150 
GRANADA PLC ORD GBPO 10 9,67B P 11-MM-02 16-Aug-02 1150219 18,70882 (720463) 
GRANADA PLC ORD GSPO 10 107339 P II-Mff-02 ISAU9-02 12757115 20753374 (7996259) 
GRANADA PLC ORD GBPO 10 176964 P 12-MM-02 IS-Aug-02 2102911 a2,997 93 (11,96582) 
GRANADA PLC ORD GBPO 10 8947 P lWw.02 16-Aulp-02 1051458 1661440 (a .099 84) 
GRANADA PLC ORD GBP0 10 15042 P 144W.02 IS-Aug-02 17,ST7 24 28 840 T7 (10,96353) 
GRANADA PLC ORD GBPO 10 5I .Doo P 27-MM-02 I&Au" 6061290 104,9690.5 (4437616) 
GRANT PRIDECO INC COM 6 30D p 25,kl~W 254u~M 58, 149 OD 5797449 17451 
GREAT ATLANTIC & PAC TEA INC 5,700 p 3GAuQ-W I-Sep~W 91,43700 93,57B 94 (2,14194) 
GREAT LAKES CHEM CORP COM 700 P 25-JuW2 25-Jul-02 17,40147 1739500 647 
GREAT LAKES CHEM CORP CCM 2800 p 30-Aug-02 1-Sep-02 80,52800 8052800 000 
GREAT LAKES CHEM CORP COM 7,600 p 30-Aug-02 I-Sep-02 218,57600 221,S69 64 (2,99364) 
GREAT LAKES CHEM CORP COM IOD p 30-Auo2 I-SOP-02 2,878 OD 2 870 OD 600 
GREAT LAKES CHEM CORP COM 2100 p I-Sap-02 20-0~02 5094005 6039600 (945595) 
GREAT PLAINS ENERGY INC CON 4,400 p 2S4ul-W 25-Jul-02 93,55600 8224084 131516 
GREAT PLAINS ENERGY INC COM 5,300 P 2-A"2 30-ALV-02 110,85729 11156500 (70771) 
GREAT PLAINS ENERGY INC COM 5 70D P 16-Jul-02 X~Aua-02 11922387 110,71566 8,50621 
GREAT PLAINS ENERGY INC COM 12,500 p S-Sep-02 264~ 27576668 24699375 28,77293 
GREAT PLAINS ENERGY INC COM 3,9W P 10-Sep-02 26-Nov-02 8003921 T7 468 D4 857117 
GREATER SAY BANCORP COM 1,107 P 25-Jul-02 25,JuWN 2373408 2403828 (30420) 
GREATER BAY BANCORP COM 2.093 p 25-Ju~02 25-Ad-02 44,87392 44,87392 000 
GREATER RAY BANCORP COM 5 3DO p 12-Jun-02 I-SOP02 133,5W 00 15542707 (24,867 07) 
GREATER FLAY BANCORP COM I.Sw P 12-Jun-02 I-Sep,02 45.36000 5447574 (911574) 
GREATER BAY BANCORP COM 39M p 30-ALV-02 I-SePO2 98 280 DD 98,2so 00 000 
GREATER BAY BANCORP COM 4w p 30~2 I-Sep-02 10,0800D 10 063 OD 17 W 
GREATER BAY BANCORP COM 20D p lSep-02 1&0~02 3,420 ag 493780 (1,51691) 
GREENPOINT FINI. CORP COM 2750 p 27-Jun-00 4-Jan-02 11888787 58,02418 60,86369 
GREENPOINT FINL CORP COM 29W P 4-Apr-01 S-Feb-02 11995698 91 495 DD 2a 4si s8 
GREENPOINT FINI. CORP COM 2700 P 4-W-01 II-Feb-02 11452742 8518500 2934242 
GREENPOINT FINL CORP COM 4,5W P 4-Apr-01 II-Feb-02 ISO 879 m 13974705 51,13198 
GREENPOINT FINL CORP COM 2,150 p 27-Jun-OD %May-02 1052W 67 4536435 60,929 .52 
GREENPOINT FINL CORP COM 90 p 2-Apr-01 9-mry'm 4,44951 2,96505 1 4a4 46 
GREENPOINT FINL CORP COM 125 p 224Afft-01 9-May-02 6.17988 4,83435 1,34550 
GREENPOINT FINL CORP COM 325 p 30-Jul-01 9-M2y-02 1606768 1337538 269230 
GREENPOINT FINL CORP COM 6000 p 2S.JUI-02 25-Jul-02 265 BW OD 282,08780 371220 
GREY WOLF INC COM 18900 P 30,~ 1-Sep-02 60 858 OD 60 3115 50 47250 
GRIFFON CORP COM 1000 p 30~2 I-Sep-02 11 7WOO 1155900 13100 
GRIFFON CORP COM 7.40D P 30-Ai942 ISep02 as Sao 00 8561652 96348 
GRIFFON CORP COM 25700 P 30,~ I-Sep-02 300 690 CID 29734385 334614 
GROUP I AUTOMOTIVE INC COM 1300 p 30-Aug-02 I-Sep,02 35,49D OD 35 490 OD 0 CID 
GROUP I AUTOMOTIVE INC COM 300 P 3D-ALg-02 I-Sep-02 819000 8,28699 (9599) 
GROUP 1 AUTOMOTIVE INC COM 6,700 P 30AU2-02 I-Sep-02 la2,91000 195,24964 (233964) 
GROUP I AUTOMOTIVE INC COM 2000 p 30-Aug-02 I-Sep.02 54 60D 00 55,29840 (69840) 
GROUP I AUTOMOTIVE INC COM 20M p I-SOP-02 13~Sep-02 57 9W 25 54 6DD 00 339025 
GROUP I AUTOMOTIVE INC COM 100 P 3-Sep-02 13.Se"2 289951 2,692 DD 20751 
GROUP I AUTOMOTIVE INC COM 8 30D p 1-Sep-02 11,SepM 240,41055 226 590 00 1382055 
GROUP I AUTOMOTIVE INC COM 24W p 4-Oct-02 20-DW-02 5869637 54, 108 DID 2 WS 37 
GTECH HI CORPCOM 1548 p 25-JL4.02 25-Ad-02 3119220 3091604 27616 
OTECH HLOGS CORP COM 2,452 P 25-JL6.02 25-Ad-02 4940780 4940780 000 
GTECH HLDGS CORP COM 39M P 30-Aug-02 I-Sep-02 7468500 7445100 23400 
GTECH HLDGS CORP COM 1200 p 3OAua-02 I-Sep-02 22,98000 23,0D7 00 (27 DO) 
GTECH HLDGS CORP COM 24 IDD P 30ALQ-02 I-Sep-02 46151500 46218016 (66516) 
GTECH HLDGS CORP COM 200 p 3-Ad-02 7-Oct-M 4 755 a5 454200 21395 
GTEC" HLDGS CORP COM 1w P 22-AA-02 1-Nov-02 260842 1,91700 69142 
GUIDANT CORP COM 700 P 22-W-01 244W~W 3209570 3036012 173555 
GUIDAWr CORP COM 70D p 22-OCWI 254&~02 3198916 30 360 Q 162904 
GUIDANT CORP COM 3,0DD p 22-00-01 28,twv-02 129,95095 13011480 (16395) 
GUIDANT CORP COM 4,500 P 12-Nov-01 28-Jan-02 194,92627 196,83135 (190508) 
GUIDANT CORP COM 3200 P 21-N~01 28-Jan-02 138 614 24 162,40D 00 (23,786 ?S) 
GUIDANT CORP COM 1,20D p 22-Oct-01 S-Jan-D2 5655791 52,04592 451199 
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GUIDANT CORP COM 700 P 22-Od-01 W-Jw~W 32.SU 65 30 3W 12 247456 
GUIDANT CORP COM 70D P 22-00-01 0-Jan-02 3284595 3036012 24S583 
GUIDANT CORP COM 70D P 22-Oct-01 14-Jan-02 3233951 30,36012 1,97939 
GUIDANT CORP COM I,3D0 P 22-0d~01 15-Jan-02 5849210 5635308 2.10902 
GUIDANT CORP COM 100 P 3- .!W~W 5-Fe"2 4,82642 4.85450 (2808) 
GUIDANT CORP COM 3,400 P 25-Jul-02 25-JUW2 10971800 109,71800 000 
GUIDANT CORP COM 21.SW P 25-Jul-02 25-Jul-02 697,03200 69349312 364898 
GUIDANT CORP COM 300 P 3,Jan-02 22-Ad-02 9,33946 14,56350 (5,22404) 
GUIDANT CORP COM IDO P Xjan~2 1-1~42 2M~ 4,05450 mm 10) 
GUIDANT CORP COM 2w P 3,Jar,02 I I-N~02 6 17a 27 970900 (3 WO 73) 
GUIDANT CORP COM 100 P 3-Ja"2 20-Now-02 297991 485450 (1,87459) 
GUIDANT CORP COM 100 P 4-MM-02 30-13~02 3,00624 4 302 50 (1,29626) 
GUIDANT CORP COM IOD P 24-Apr-02 30-Dw,02 3,00624 397625 (97001) 
GUIDANT CORP COM 200 P 3-Jan-02 10-Dec-02 6,12503 9 7D9 00 (358397) 
GUIDANT CORP COM 100 P 22-Feb-02 1043ec-02 3.06252 4,11250 (1064998) 
GUITAR CTR INC COM S,300 P 30-Aug-02 I-Sep-02 89 358 OD 09,70462 (3-4652) 
GUITAR CTR INC COM 30,500 P 30-Aug-02 I-Se"2 514,23000 516,22470 (1996470) 
GUITAR CTR INC COM 5,500 P 30-Aug-02 I-SOP-02 92,730 00 91,95495 76505 
GUITAR CTR INC COM I Soo P I-Sep-02 4-Oct-02 25,16474 2529000 (12526) 
GUITAR CTR INC COM Sw P I-Sep-02 20-Dec-02 8,771 93 843000 34193 
GUS PLC 3,6W P 28-NOV-01 3-Apr-02 34,65616 30,02712 4,65904 
GUS PLC 14500 P 29-NOV-01 3-Apr-02 139,70816 129,051 14 10,62702 
GUS PLC 3,900 P 5-De"I 22,MW-02 34 505 T7 35.30728 (79B 49) 
GUS PLC 4,V0 P "~01 22-May-02 38,04813 40,66381 (2,61568) 
GUS PLC 900 P 3-Jan-02 22-May-02 7 910 56 8,74843 (784 a7) 
GUS PLC ligm P 29-N~01 2D-May-02 10881144 10593555 287589 
GUS PLC 7.000 P 5-0~01 20-May-02 64 ODS 73 6337199 63474 
GUS PLC 5300 P 5-13~01 21-May-02 48 .07950 4799165 9785 
GUS PLC 3600 P 3,Jan-02 23wlwlay-02 31 72729 3499370 (3,26641) 
GYMBOREE CORP COM 3.5W P IS-Nov-02 20-D~02 6595235 6864550 (2,69314) 
HALLIBURTON CO COM I ODO P XJan-02 28-Jen-02 13,SU 79 11,17500 2A59 79 
HALLIBURTON CO COM SIX) P 3-Jan-02 &Fab-02 806087 670500 1.355 a7 
HALLIBURTON CO COM 300 P 3-Jan-02 22-Feb-02 4,89472 335250 154222 
HALLIBURTON CO COM 400 P 3-~2 13-Feb-02 5,91591 447000 144591 
KALLIBURTON CO COM 40D P 3-JW~02 12-MW-02 675989 447000 228989 
HALLIBURTON CO COM 30D P 3-Jan-02 8-Apr-02 5,DBS 34 3,35250 171584 
14ALLIBURTON CO COM 2DO P 3.-Jar~02 15-Apf-02 3wag 223500 1,31359 
HALLIBURTON CO COM 5,100 P 25-Jul-02 25-Jul-02 63 9&100 6395400 OOD 
HALLIBURTON CO COM 30 SIX) P 25-JuW2 25-Jul-02 38523200 390,5W 95 (427196) 
HANCOCK HLDG CO 3,1100 P 30-Aug-02 1-Sep-02 150,27200 IW.272 W 000 
HANCOCK HLDG CO 200 P 30-ALq42 1-SOP-02 948800 966800 (17800) 
HANCOCK HLDG CO 1200 P 30-Au" I-Sep-02 5692500 5791428 (98628) 
HANCOCK HLOG CO 2400 P 30 Aug-02 I-Sep-02 11385600 11582856 (197256) 
HANCOCK HLDG CO 5,200 P I-SOP-02 13-Sap-02 249,88471 24668800 319671 
HANCOCK JOHN FINL SVCS INC COM 3,300 P 25-JuW2 25-Jul-M 10309200 ICG 092 00 000 
HANCOCK JOHN FINL SVCS INC COM 178W P 25-Juk)2 2"I-D2 SW,072 00 SM 352 88 5,71914 
HANCOCK JOHN FINL SVCS INC COM 3000 P 2&Jut-02 25-Jul-02 93,rn 00 93,72000 000 
HANDLEMAN CO DEL 8900 P 30-Aug-02 I-Sep-02 10003600 10D,036 00 000 
RANDLEMAN CO DEL 1 em P I-Sep-02 20-Doo-02 19= 25 17,98400 1,31925 
HANOVER COMPRESSOR CO COM 3,725 P 22-Jan-02 26,Jul-02 25,55925 5783249 (3217324) 
HANOVER COMPRESSOR CO COM 2,40D P 23-JW,02 2"W2 1863214 3466152 (18,12938) 
HANSON ORD GBP2 5 IDD P 13-D~01 26-Apr-02 37,49083 34,47210 301873 
RANSON ORD GBP2 38W P 13-D~01 25,W-02 27,99743 25 6115 10 231233 
HANSON ORD GBP2 4,100 P 13-Dec-01 2MW-02 2982453 27,71286 2,11187 
HANSON ORD GBP2 6600 P 14-D~01 3DW-02 4728217 4571413 1,56804 
HANSON ORD GBP2 1,00D P 13-136~01 30-Apr-02 7,16397 675924 40473 
HANSON ORD GBP2 3,700 P 17-D~01 2-May-02 26 (104 57 2584839 15616 
HANSON ORD GBP2 7,900 P ll-D~01 2-May~02 66,52327 54,89804 62723 
HANSON ORD GBP2 2,8W P 17-De"I 3-May-02 2014243 1945682 "S 61 
HANSON ORD GBP2 6DO P 14-00"1 2-May-02 421696 415583 6113 
HANSON ORD GBP2 a 700 P 14-0~01 I-May-02 62 29D 49 0025954 203095 
HARLAND JOHN H CO COM 1400 P 22-MM-02 27-Jun-02 40,WS 39 4062982 3057 
HARLAND JOHN H CO COM 1,000 P 22-MW-02 28-Jun-02 29,03912 29,02130 1782 
HARLAND JOHN H CO COM 25M P 22-MW-02 28-Jur,02 7292530 72,55325 37205 
HARLAND JOHN H CO COM 300 P 22 MM-02 27-Jun-02 871422 870639 783 
HARLAND JOHN H CO COM 1,500 P 22-MN-02 31-Jul-M 36,28945 4353195 (7,24250) 
HARLAND JOHN H CO COM Soo P 25-Mw-02 31-Jul-02 12,09648 14,97385 (2.8T717) 
HARLAND JOHN H CO COM 1300 P 28-MV-02 3Wul-02 31,450 aS 38,76925 (731839) 
HARLAND JOHN H CO COM 200 P 28-MW-02 31-Jul-02 4.8W 59 6,10304 (126446) 
HARLAND JOHN H CO COM 2700 P 28.MW-02 I-Aug-02 6727900 82.39104 (15,112 D4) 
HARLAND JOHN H CO COM 3,700 P 30-Aug-02 I-Sop-02 95,94000 98,94000 000 
HARLAND JOHN H CO COM 6800 P 30-Aug-02 I-Sep-02 178 160 OD 17816000 000 
HARLAND JOHN H CO COM 8 70D P 30-Aug-02 I-Sep-02 227 940 OD 23572650 (778650) 
HARLAND JOHN H CO COM Soo P 30-ALV-02 I-Sep-02 15,720 OD 1576398 (4398) 
HARLAND JOHN H CO COM 20D P I-Sep-02 204)~02 4,30073 5,240 OD (93927) 
HARLEY DAVIDSON INC COM I 80D P 30-Jan-01 23,Jan-02 97,79073 83,86074 1392999 
HARLEY DAVIDSON INC COM 2200 P 3G-Jan-01 4-Feb-02 11726594 10249646 14.76948 
HARLEY DAVIDSON INC COM 8.400 P I-Feb-01 4-Feb-02 447.74267 374 968 76 7277591 
HARLEY DAVIDSON INC COM 3600 P I-Fe"l 12-Feb-02 15458974 16070004 23,88970 
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HARLEY DAVIDSON INC COM 3,400 P 25-Jul-02 25-JuW2 155,55000 155 550 OD 000 
HARLEY DAVIDSON INC COM 5100 P 25,Jul-02 25-Jul-02 23332500 233 325 OD 000 
HARLEY DAVIDSON INC COM 16,300 P 25-Jul-02 25,A"2 745,72600 75561910 49,89,410) 
HARLEY DAVIDSON INC COM 300 P 3-Ja"2 3-Jul-02 14,24357 16,12050 (1 878 93) 
HARMAN INTL INDS INC NEW COM I 8DD P 25-Jul-02 25-Jul-02 7486200 74,862 OD 0 OD 
HARMAN INTL INDS INC NEW COM 400 P 4-MM-02 I-Sep-02 2057200 19,96680 60520 
HARMAN INTL INDS INC NEW COM 4,700 P 5-MW-02 I-SeplD2 241,72100 239,59331 212769 
HARMAN INTL INDS INC NEW COM I ODD P 6-MW-02 1-Sep-02 51 430 OD 50.164 9D 1,26510 
HARMAN INTL INDS INC NEW COM 700 P 30-Aug-02 I-SOP-02 36 001 OD 36 M 03 3297 
HARMAN INTL INDS INC NEW COM i9sw P 30-Aug-02 1-SOP-02 1023,45700 1 Q22,852 04 60495 
HARMONIC INC COM 11,300 P 22-Oct-01 18-Ja"2 115,58766 126,08879 (1040113) 
HARMONIC INC COM 1,700 P 23-Oct.01 15-MW-Q2 18,60230 1996400 (136250) 
HARMONIC INC COM 600 P 22-00-01 14-MM-02 722989 6,69498 53491 
HARMONIC INC COM 2,300 P 22-Oct-M 15-Mar-02 25,81136 2566409 14727 
HARMONIC INC COM sm P 234oct-ol 15-Mor-02 5,61116 587200 (26084) 
HARMONIC INC COM 2700 P 23-Oct-01 15.MW-02 3D 320 54 3170820 (1 .388-26) 
HARMONIC INC COM 300 P 22-Oct-01 13-MW-02 366345 334749 31596 
HARMONIC INC COM 3300 P 22-W-01 14.MW-02 39,43407 3682239 281168 
HARMONIC INC COM goo P 22-W-01 14-MW-02 10,889 B3 10,04247 $4736 
HARMONIC 114C COM 1,100 P 2340d-01 196 MW-02 1201775 12,91840 (90065) 
HARRAHS ENTM7 INC COM 20D P 3-J~02 SMSY-02 990734 7,43360 2,47374 
KARRAHS ENTMT INC COM 600 P 3-Jan-02 7-May-02 2a aos 111 2230000 O'SM I I 
HARRAHS ENTVT INC COM 1300 P 25-JU602 25,hil-M 57,05700 57,05700 000 
HARRAHS ENrMT INC COM 8 IOD P 25-Jul-02 254ul-02 355 509 OD 365,5M 00 000 
HARRAHS ENTtAT INC COM 2,5W P 3-Jan-02 24JLd-M 103,919 11 92,9M 00 10,99911 
HARRAHS ENTMT INC COM 3,300 P 3-Jan-02 25-JuW2 139,68149 122,654 40 1702709 
HARRAHS ENTMT INC COM 1,300 P 3-Jan-02 11-Jut-02 54,9t8 14 40 .31a 4o 659974 
HARRAHS 9NTMT INC COM 1,600 P 19-Feb-02 3D.Aug-M 76,06400 62 ODD 00 1406400 
HARRAHS ENrMT INC COM I SOO P 19-Feb-02 30-Aug-02 8995279 73,r25 00 16 327 79 
KARRAHS ENTMT INC COM 2,600 P 3-JW~02 8-Aug,-02 122,69108 96,63680 26,05428 
HARRIS CORP DEL COM I 30D P 9-W-01 15-Feb-02 428769S 4575870 (2,68275) 
HARRIS CORP DEL COM 1300 P 9-oct-ol i4-Feb-02 4323137 45,75870 (2,52733) 
HARRIS CORP DEL COM 4 3W P 25-Jul-02 25-Jul-02 137 084 OD 13933677 (225277) 
HARRIS CORP DEL COM 800 P 9lDct-0I 30-Aug-02 25651 22 2815920 (250798) 
HARRIS CORP DEL COM I 60D P 9~00-01 3D-Aug-02 51,27653 56,31840 (504187) 
HARRIS CORP DEL COM 1300 P 9,Dct-ol 30-Aug-02 41,53500 4575870 (422370) 
HARRIS CORP DEL COM 2w P 3.JQ"2 16-1300,02 4 858 85 6 2w 00 (134615) 
KARSCO CORP 1600 P 25-Jul-02 25,Jul-W 44,72000 ",617 92 10208 
HARSCO CORP 1,200 P 25-Jul-02 25%kd.02 33,54000 33,54000 000 
HARSCO CORP 70D P i3Jw,02 30-Aug-02 21245 DD 25 DD5 00 (3 BW OD) 
HARSCO CORP 3000 P 13-Jun-02 3DAW-02 90,32217 107 550 OD (1722783) 
HARSCO CORP 3,700 P laJ~M 30-Aup-02 11157568 132,645 DO (21,08932) 
HARTE-KANKS INC COM 4300 P 25-JuW2 25-jul-02 7615300 7667674 (52374) 
HARTFORD FINL SVCS GROUP INC 29M P 254uW2 25-JuW2 13398000 133 9W 00 0 DD 
HARTFORD FINI. SVCS GROUP INC 13 1100 P 25-JL"2 26,IUW2 637,66000 63881580 (125580) 
HARTFORD FINL SVCS GROUP INC 3700 P 25.J"2 25-jul-02 170,94000 17094000 000 
HASBRO INC COM 12300 P 15-Nw-01 14-MW-02 186,94980 22143198 (3448218) 
HASBRO INC COM 1,800 P 25-Jul*2 25-Jul-02 2034000 2034000 000 
HASBRO INC COM 99W P 2Wul-02 25,k"2 11187000 111,94128 (7128) 
HAVERTY FURNITURE COS INC 4,300 P 3()-Aug-02 I.Sep-02 5547000 54,13700 1,33300 
HAVERTY FURNITURE COS INC IOD P I-Sep-02 13-Sep-02 I 33D 04 12M 00 4004 
HAW PAR CORP LTD SGDI 403 P 10-May-00 31-Dec-02 74232 78079 (3847) 
FLAW PAR CORP LTD SGDI 123 P 11-May-00 31 .DW,02 22576 23329 (753) 
HAW PAR CORP LTD SGDI a2 P 124Uy-00 31-De"2 ISD51 15762 (7 11) 
HAW PAR CORP LTD SGDI 82 P 15-May-OD 31-De"2 15051 15267 (216) 
HAW PAR CORP LTD SGDI 245 P 12,Ju~(X) 31-Dac-02 45153 48454 (3331) 
HAW PAR CORP LTD SGDI 82 P 134un-CO 31 -Dao02 15051 15672 (621) 
HAW PAR CORP LTD SGDI 123 P 14-km-00 31-13~02 22S76 24085 (1512) 
HAW PAR CORP LTD SGI)l 41 P 15,Jun-M 31-Dec-02 7525 8162 (837) 
FLAW PAR CORP LTD SGDI 450 P ISALg.00 31-()@~02 82781 102597 (19816) 
HAW PAR CORP LTD SGDi 8D9 P 2-Oct-W 31-D~02 1.48932 1,71970 (230 3a) 
HAWPARCORPLMSGDI 0 P 3-DOC-02 31-DOC-02 027 000 027 
HAWAIIAN ELEC INDS INC COM 26W P 25-Jul-02 25-JuW2 99 892 w 9966996 22204 
HAWAIIAN ELEC INDS INC COM 3,500 P 9-Sep-02 IS-Oct-02 16106024 iS3,554 90 747534 
HBOS ORD GSP0 25 20800 P 5-JW,02 27-Now-02 21723524 25296208 (35,72884) 
HBO$ ORD GEIPO 25 10,100 P 28-Jur~02 27-Nov-02 10546442 110,36161 (487719) 
HBOS ORD GBPO 25 Sw P I-Jul-02 27-NM-02 835520 867842 (3Z3 22) 
MCA INC 1w P S-Jari-02 8-Apr-02 4,52236 384950 87286 
MCA INC IOD P 3-Jam02 6-Jun-02 486435 3,84950 101485 
MCA INC 5,900 P 25-Jul-02 25-Jtd-02 266.680 DD 26868000 000 
MCA INC 25700 P 25-Jul-02 25-Jul-02 1,161,640 DD 1159,01348 262654 
MCA INC 11400 P 25-Jul-02 25-JuW2 S1528000 51528000 000 
MCA INC 100 P 3-Jan-02 18-Da"2 4,27997 3,84950 43047 
MCC INS HLDGS INC COM 9100 P 2&Jul-02 25-JuW2 156,36800 186 8W 30 (48230) 
MCC INS HLDGS INC COM 1,400 P 6-MW-01 30-Au"2 3386946 3S."S 86 (2,02640) 
MCC INS HLDGS INC COM 40 P 2-Apr-01 30-Aug-02 96770 102700 (5930) 
MCC INS HLDGS INC COM 3,500 P ".Pr-01 30-Aug-02 84,67365 94 9W 00 (1031635) 
MCC INS HUDGS INC COM 225 P 2.2-May-01 30-Au"2 544331 5,44838 (507) 
MCC INS HLDGS INC COM 225 P 30-00-01 3G.AAM-02 5.44331 6,27300 (82969) 
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HCC INS HLDGS INC COM 475 P 2aJuW2 3DAL.9,02 11 49t 42 1056838 92504 
HCC INS HLDGS INC COM I ODD P G.MW-01 3(~Auj.02 24 250 CID 25 &39 90 (138990) 
HEADWATERS INC COM 4 4DD P 29-AUg-02 1-Sep-M 5896000 5842804 53198 
HEADWATERS INC COM isloo P 29-Aug-02 I-Sep-02 242,54000 240351 71 218829 
HEADWATERS INC COM 4400 P 30-Aug-02 I-Sep-02 5896000 59.076 111 (11616) 
HEADWATERS INC COM 22500 P 30-ALQ-02 1-SOP-02 30150000 300.48LS 25 101475 
HEADWATERS INC COM 700 p 1~Se"2 4AOct-02 1002019 938000 64019 
HEADWATERS INC COM 6,200 P 19-Sep-02 7-Oct-02 8773541 7849126 1124415 
HEADWATERS INC COM 300 P I-Ss"2 ISNOV42 5 0115 " 4,02000 1,04564 
HEADWATERS INC COM 3 40D P I-Sap-02 211DO042 4738981 45 5W 00 162981 
HEADWATERS INC COM 100 P 3-Sep-02 20DOC-02 1.39382 131500 7882 
HEALTH CARE PPTY INVS INC COM 1300 P 25-Jul~W 25-Jul-02 5476900 53,69390 107510 
HEALTH CARE PPTY INIVS INC COM 2,700 P 254u~02 25-JUW2 113,75100 11375100 000 
HEALTH CARE REIT INC COM 400 P 30-Aug-02 I-Sep-02 11 3SO CID 1136200 (2 OD) 
HEALTH CARE REIT INC COM 3 ODD P 3D-ALO-02 I-Sep-02 85,20D 00 9527260 (72 6D) 
HEALTH CARE REFT INC COM 17,400 p 30-AU"2 i-Sep-02 49416000 49-458108 (42108) 
HEALTH CARE REIT INC COM 3400 P I-Sep-02 25-Oct-02 98,88450 98 SIX) 00 32450 
HEALTH CARE REIT INC COM 100 P 3-Sep-02 25-00-02 2,84954 2,&10 DD 1954 
HEALTH MGMT ASSOC INC NEW CL A 300 P 3-Jan-02 5-Feb-02 5,T79 41 546405 31538 
HEALTH MGWT ASSOC INC NEW CL A 300 P 3-Jan-02 12-MW.02 572541 5,48405 26435 
HEALTH MGMT ASSOC INC NEW CL A 300 P 3-J~02 2a-MM-02 6,26039 545405 79834 
HEALTH MGMT ASSOC INC NEW CL A 300 P 3-JamM 14-Jun-02 6,42730 546405 96325 
HEALTH MGMT ASSOC INC NEW CL A 2,800 P 25,hd.02 25,kd-02 51 408 OD 51,408 OD 000 
HEALTH MGMT ASSOC INC NEW CL A 17100 P 25,J"2 25-AA-02 313,956 OD 3D9.968 02 399790 
HEALTH MGMT ASSOC INC NEW CL A 200 P 3-Jan-02 30,kd-02 389198 364270 24918 
HEALTH MGMT ASSOC INC NEW CL A 2w P 3-Jan4)2 7-Oct-02 416803 364270 52533 
HEALTH MGMT ASSOC INC NEW CL A 3w P 34~02 30-Deo-02 5,350 7a 540405 (11327) 
HEALTH NET INC 10.9m P 13,Jun-01 20-F"2 264,W8 50 195,76419 6875431 
HEALTH NET INC 1,400 P 13-Jun-01 15-Feb-02 3511945 2514274 9,97671 
HEALTH NET INC I I aw P 25-Jut-02 254u~W 253 70D OD 25702012 (4,22912) 
HEALTHCARE REALTY TRUST INC 4.800 P 30-Aug-02 I-SOP-02 154,27200 15510384 (83184) 
HEALTHCARE REALTY TRUST INC 400 P I-Sep-02 2510CI-02 1248254 Q 858 00 (37346) 
HEALTHSOUTH CORP COM 4300 P 25-JLA-02 25-lt,~M 3233600 3233600 000 
HEALTHSOUTH CORP COM 27 aW P 25-JLA-02 25-JuW2 20905800 212,32808 (3,27206) 
KEALTHSOLITH CORP COM 4 1010 P 30.Jt"2 3D-ALG-02 22,31275 3876550 (16,45275) 
HEALTHSOLITH CORP COM 17200 P I-Aug-02 30-AU2-02 9360473 17351188 (79,90715) 
HEALTKTRONICS SURGICAL SVCS 4200 P 30-Aug-02 I-Sep-02 5523000 55 "a 20 (71a 20) 
HEALTHTRONICS SURGICAL SVCS IDO P 30-A~2 I-SOP02 1.31500 129550 1850 
HEARST ARGYLE TELEVISION INC 1200 P 25-JuW2 25~JuW2 24,03800 24.62495 (58896) 
HEARST ARGYLE TELEVISION INC 2,900 P 2&,Sep-Of 30-Aug-02 5009 IS 50 965 18 9,9D3 98 
HEARST ARGYLE TELEVISION INC 29 P 30-Oct-01 30-Aug-02 WB 69 51750 9110 
HEARST ARGYLE TELEVISION INC 46 P 31-oct-ol 30-Aug-02 96551 82721 13830 
HEARST ARGYLE TELEVISION INC 3,ODO P 20-Now-01 30-Aug-02 6295510 63,S3100 (56290) 
HEARST ARGYLE TELEVISION INC 525 P II-JwHW 30,AUO.02 11,01942 1067420 34522 
HEARST ARGYLE TELEVISION INC 5750 P 114mW2 30-Aug-02 120 593 41 1189078S 3.1185 56 
HEDRICK & STRUGGLES INTL INC 2,900 P 30-Aug-02 I-SePO2 6498400 5528009 (29609) 
KEIDRICK & STRUGGLES INTL INC 2900 P I-SepD2 I&N~02 41,12656 5498-400 (13,115741) 
HEIDRICK & STRUGGLES INTL INC 400 P 3-Sep-02 1"ov-02 567263 716500 (1 .49237) 
KEIDRICK & STRUGGLES INTL INC 300 P 4-Od.02 15-NW-02 42S447 4,38320 (10873) 
HEINEKEN MV EUR2 1,SW P S-Se"2 22-1,10~02 Sa,941 04 6816750 (922616) 
HEINEKEN NV EUR2 2,800 P 27-Sep-02 22-1,1~02 103,14787 11288135 (973348) 
HEINEKEN NV EUR2 SIX) p 30-Se"2 22-NO"2 33,15467 3562317 (2 46a 50) 
HEINEKEN KV EUR2 3400 P S-SOP-02 21-NOW02 127,79464 14485659 (1706195) 
HEINZ H J CO COM 100 P 3-Jar,02 22 Feb-02 412663 403261 96402 
HEINZ H J CO COM 100 P 34W~02 S-Apr-02 4,17537 4,03261 14276 
HEINZ H J CO COM IDO P 3-JMW2 24-Apr-02 4,28912 403261 2SS5I 
HEINZ H J GO COM IOD P 3-Jan-02 24-JUM-02 4,01550 4,03261 (1711) 
HEINZ H J CO COM 4,0DD P 25-Jul-W 25-JUW2 14532000 14532000 0 DD 
HEINZ H J CO COM 20,100 P 25-A"2 25-Jul-02 730= 00 725,04318 518982 
HEINZ H J CO COM 4,700 P 25-JUM 25-Jtd-02 170,75100 170 751 OD OOD 
HEINZ H J CO COM 100 P 3-Jan-02 30,k"2 3,787 all 4.03261 (2" 73) 
HEINZ H J CO COM 100 P 3-Jan-02 15-Aug-02 3,900 88 4,03261 (13173) 
HEINZ H J CO COM 100 P 3-Ja"2 7-Oct-02 336489 4 D32 61 (66772) 
HEINZ H J CO COM 200 P 34~02 20-Now-02 692365 8,06522 (1,14167) 
HELIX TECHNOLOGY CORP 35M P IS-Apr-02 3GAug-02 37,46042 9931810 (6185768) 
HELIX TECHNOLOGY CORP 1 700 P 17-Apr-02 30-Aug-02 1819506 50,830 OD (32,634 914) 
HELIX TECHNOLOGY CORP I ew P 17-Apr-02 3GAug-02 19 .26S36 53 653 74 (3441835) 
HELIX TECHNOLOGY CORP 2600 P 17-Apr-02 1--~W 27 950 OD T7 543 Is (4959318) 
HELIX TECHNOLOGY CORP IOD P 17-Apr-02 I.Sep-02 107500 2,90100 (1,82600) 
HELIX TECHNOLOGY CORP 20W P 18-Apr-02 I-Sep-02 21 500 OD 57 298 OD (35,79a 00) 
HELIX TECHNOLOGY CORP 400 P 16A;r-02 I-Sep-02 430000 11,93000 (7 638 DD) 
HELIX TECHNOLOGY CORP 10D P I-Sep-02 254)ct-02 95591 107500 (11909) 
HELIX TECHNOLOGY CORP 200 P I-Sep-02 200004D2 210031 215000 (4969) 
HELLENIC TELECOM ORGANIZATION S 9DO P 21-SOPOI 22-Jul-02 96,486 78 107,09857 (10 6109 79) 
HELLENIC TELECOM ORGANIZATION 5.500 P 21-Se"I 23-JL"2 7599732 8536684 (9 W9 52) 
HELLENIC TELECOM ORGANIZAT10N 1.0DO P 24-Sep-01 r-Jtt-02 1381770 Is'"5 11 (212741) 
HELMERICH & PAYNE INC COM 3SOO P 25-JuM 25,k"2 1102950D 11065985 (374 S5) 
HENNES & MAURrTZ AD SEKO 2513 8,350 P 11436C .Ol 23-Jw~W 14757372 17254188 (24,96814) 
HENNES & MAURITZ AS SEK0.25'S 3 7W P I I-DOC-01 24-JwH02 6506999 7645567 (1 1,3115 68) 
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HENNES & MAURITZ AS SEKO 25'B 7300 P IG-SeP-02 25-Nq~02 15522890 13883595 18,59102 
HENRY JACK A ASSOC INC COM 300 P 3,JV~02 20-Mor-02 7,29340 658650 708 9D 
HENRY JACK & ASSOC INC COM 300 P 340~02 IS-Apr-02 638530 6,58650 (20120) 
HENRY JACK & ASSOC INC COM 200 P 3-Jan-02 14%kr,42 32M.80 439100 (1 .11020) 
HENRY JACK & ASSOC INC COM It am P 25-A&M 2--Ad-02 162,95500 16SW660 (2.STB 60) 
HENRY JACK & ASSOC INC COM 300 P 3,~ ISAug-02 4,33188 6 588 5D (225464) 
HENRY JACK & ASSOC INC COM 100 P 34an-02 3-Sep,02 1,57705 2,195so (61845) 
HERCULES INC COM 1 100 P 254t#M 26,h"2 12 309 OD 12,30900 000 
HERCULES INC COM 5700 P 2Wul-02 2&Jul-02 IKI 783 OD wpos mI 3.774-54 
HERSHEY FOODS CORP 29M P 14.JL"2 17-JuW2 180,22957 18669340 (6,66383) 
HERSHEY FOODS CORP 1 .500 p 25-JULY12 25.A"2 11745000 117,45000 000 
HERSHEY FOODS CORP 6 60D P 25-jul-02 25%kil-m 516,78000 5D2 W9 80 1417020 
HERSHEY FOODS CORP 100 P 3,tw~02 30-Ad-02 781494 6.72350 1091 " 
HERSHEY FOODS CORP 100 P 3,lan-02 3D-000-02 6,71869 672350 (481) 
HEWLETT PACKARD CO COM 2200 P 15-may-ol 84ASY-02 4360269 55,27096 (11 66a 27) 
HEWLETT PACKARD CO COM I P 15-May-01 13-May-M 873 1256 (383) 
HEWLErr PACKARD CO COM 35100 P 25-Jul-02 2S%K"2 414 ISD OD 414 Ia0 00 OOD 
HEWLETT PACKARD CO COM 154 2DD P 25-,k"2 25%lu~02 I 8195600D 1800,60882 18,951 la 
HEWLETT PACKARD CO COM 8100 P 25%hA .02 25-AA-02 95 SW OD 9445977 1,12023 
HEWLETT PACKARD CO COM 37 OW P 25-A"2 25-Jul-W 436,600 DD 438 600 OD 000 
HEWLETT PACKARD CO COM 25 P 15AW"I 3DAug-02 33723 62808 (29085) 
HEWLETT PACKARD CO COM 2139 P 15-Muy~M 30-Aug-M 28,94798 5373216 (24,78420) 
HEWLETT PACKARD CO COM 2,657 P 18-May4l 3DAug-02 3SO5571 6895514 (30,999 43) 
HEWLETT PACKARD CO COM 1 .708 P 30-May-01 301-ALI"2 2311438 42 "S 08 (1933070) 
HEWLM PACKARD CO COM 2593 p G-Amg-01 30-AU"2 35,09962 $4,94195 (2984233) 
HEWLETT PACKARD CO COM 1518 P S-Au"I 30-Aug-02 20 W 12 3504336 (14 497 241 
HEWLETT PACKARD CO COM 3669 P II-Od-ol 30ALQ-02 4965312 58,71240 (7,05928) 
HEWLETT PACKARD CO COM 4617 P 440-02 30AupM 62496444 70,944 32 (844988) 
HEWLETT PACKARD CO COM 3,BW P 26,Jut-W 30-AtQ-02 51,43297 56,2W 48 (476751) 
HEWLETT PACKARD CO COM 4,100 P 25-Jwt-02 3DAug-02 5549347 at 889 50 (6,39603) 
HVFN INC COM 2300 P a-MV-01 30,Aug-02 1263185 35,94682 126,414 97) 
HVFN INC COM 40 P 2-Apf-01 3(~-Aug-02 21795 51240 (3%445) 
HVFN INC COM so P 22-May-01 30-Aug-02 27243 97000 (69757) 
HUFN INC COM so p 30LOd-0I 30-ALV-02 27243 me so (3S407) 
HIBBETT SPORTING GOODS INV 5 60D P 26-Aug-02 I-SepO2 127 400 OD 12086984 asmis 
HISSETT SPORTING GOODS INV 7000 P 27~2 I-Sep,02 159,25000 ISB ISO 00 1,092 OD 
HIBBETT SPORTING GOODS INV 7000 P 2SAup-02 I-Sep-02 15925000 159 033 OD 21700 
HIBBETT SPORTING GOODS INV 5600 P 29-AL,9,M I-Sep-M 12740000 127,75120 (36120) 
HIBBETT SPOR71NG GOODS INV 28M p 3D.Auo2 I -Sep-02 63,70000 6381404 8595 
HIBERNIA CORP CL A COM 9800 P 17-D~01 20-May-02 199317 17 15904874 39,36843 
HIBERNIA CORP CL A COM 11 3DO P 25-JL"2 25-JuW2 21741200 21601193 1.40007 
HIBERNIA CORP CL A COM 10,400 P 30-AUg-02 1-Sap-02 217,56600 217 568 OD 000 
HIBERNIA CORP CL A COM sm P 30-Aug-02 1,-AP-02 10 460 OD 10,46400 (400) 
HIBERNIA CORP CL A COM 8 800 P 30-Aug-02 I-Sep-02 179,91200 178,14900 1 .75300 
HIGKWOODS PPTYS INC COM 5,550 P S-Fct0l 27-Jun-02 143,50480 14456751 (1,08271) 
HIGHNOODS PPrYS INC COM 850 P S~Feb-01 28-Jur,02 2211999 2214097 (2090) 
HIGHWOODS PPTYS INC COM 3300 P B-May-01 18-Jul-02 W 649 56 82,26999 (1 62D 43) 
HIGHWOODS PPTYS INC COM 250 P 22-Moy~01 18-JUW2 6,10982 634625 (23643) 
HIGHWOODS PPTYS INC COM 325 P 30-AkOl 1"uW2 794276 B.209 13 (34637) 
HIGHWOODS PPTYS INC COM 300 P 25,Jul~02 25-JuW2 7,15S DD 719100 (3600) 
HIGHWOODS PPTYS INC COM 3400 P 25-Jul-02 25-JL"2 81,090 OD 8109000 000 
KtGHwoooS PPTYS INC CaM 10100 P 19-Aug-02 3OAug-02 23991027 23497248 4 945 at 
HILB ROGAL & HAMILTON CO 2,600 P 30-ALV-02 I-Sep-02 114,27000 11427000 000 
HILB ROGAL & HAMILTON CO 30D P 30-ALV-02 I -SOP-02 13 iaS 00 1327299 (87 99) 
HILB ROGAL & HAMILTON CO aw P I-Sop-02 20-Dec-02 32,61493 35,16000 (2,54507) 
HILLENBRAND INDS INC COM 4500 P 7-Nm-00 17-J~02 281 .= 48 21163500 5018546 
HILLENBRAND INDS INC COM 1,100 P 14LNO~W 17-Jot-M 6400056 52.= 00 1116756 
HILLENBRAND INDS INC COM 3,800 P 25,AA-02 25-Jul-02 180,084 W 18537598 2.68812 
HYLTON HOTELS CORP COM Gwo P 2(~Mvy-02 i&AA-02 802W 28 99-58344 (1033316) 
HILTON HOTELS CORP COM 4,30D P 25.JLd-02 25-Ad-02 44,720 W 4472000 OOD 
HILTON HOTELS CORP COM 23400 P 25-JuW2 25-Ad-02 243 3W OD 251,08902 (772902) 
HILTON HOTELS CORP COM 4800 P 20-May-02 B-ALQ-02 53,869 73 72 1" 00 (fB .274 27) 
HILTON HOTELS CORP COM 7,9W P 20-May-02 6-Aug-02 assww 11919838 (3053778) 
HILTON HOTELS CORP COM 7300 P 20-May-02 5-Aug-02 s3jia2i 110,14532 (27,02711) 
HILTON HOTELS CORP COM 8,9w P 20-May-02 SAug-02 9934502 13428676 (34 .04174) 
HISPANIC BROADCASTING CORP COM 4100 P 2r~J,9-02 25-JuW2 88 428 W 88 44a 89 (Zom 89) 
HISPANIC BROADCASTING CORP COM 100 P 3-jar,02 12-jLd-02 2 .37592 254450 (168 W) 
HISPANIC BROADCASTING CORP COM 30D P 3-ja~02 27-Sep-02 597581 763350 (166769) 
HISPANIC BROADCASTING CORP COM 200 P 3-j2n-02 24-Ocl-02 4,50186 SoBsw (58714) 
HISPANIC BROADCASTING CORP COM 200 P 3-Jam-W 24300-02 539283 508900 30383 
HITACHI LTD Y50 11,000 P 27-JUFOO IDAX-02 76,871 11 128,29568 (51,424 57p) 
HITACHI LTD Y50 1 OOD p 28-JLd-W 10,W-02 6,9SE 28 11,515-56 (4,527-28) 
HITACHI LTD Y50 9000 P 2-AAV-01 13-May-02 SI,368 21 B2,285 01 (20,91880) 
HITACHI LTD Y50 7,ODO P 3D-N~W I 04~ 49,0700S 6S99293 (17,92288) 
HITACHI LTD Y50 13 ODO P 21-May-01 10-142t,402 91,13010 142,21016 451 .08006) 
HITACHI LTD Y50 7 ODD P 2-AU941 10-May-02 49,07005 63,99940 (14,92941) 
HITACHI LTD Y50 14,000 P ISAq-0D B-May-02 98,037964 15743699 (59,39905) 
HITACHI LTD Y50 14,000 P 2-Oct-OD B-May-02 98037964 156,29D 45 (58,25251) 
HITACHI LTD Y50 io,wo P 30-Mov-00 54ay-02 70.02730 9570418 (25,ST7 06) 
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HTACMI LTD YSO 12000 P 30-NOW-00 9-May-02 8544316 11484501 (29 401 a5) 
HITACHI LTD Y50 2000 P 28-Ju~W 7-May-02 14 077 54 23(01 11 IS 053 " 
HITACHI LTD Y50 11,000 P 31-JuHX) 7-May-02 5831017 9383573 (37,52556) 
HITACHI LTD Y50 4 ODD P 15-Aug-OD 7-May-02 28 165 OB 44 982 OD (16,82692) 
MNC SOFTWARE INC COM 150 p 27,biwi 10-Jan-02 2.47271 4,334 .50 (1,91179) 
MNC SOFTWARE INC COM 009 p 27-Jul-01 2MX-02 2606140 38.26207 (12 20D 67) 
14NC SOFTWARE INC COM 76 p 304"1 2".Pr-02 1,49321 2.15250 (85929) 
HNC SOFTWARE INC COM so P 30-0u.0i 29 .Apr-02 M 47 87000 12547 
HNC SOFTWARE INC COM 1600 p 27-NMZI 29-Apr-02 3185504 35,325 W (3,47295) 
HOLLINGER INTL INC CL A 5,500 P 44)ct-D2 IB-No.02 5060397 5347650 (2,1172 53) 
HOLLYWOOD ENTMT CORP COM 3,2W P 30-Aug-02 I~Sep4i)2 432M 00 43 20D 00 000 
HOLLYWOOD ENTMT CORP COM goo P 30-Aup-02 i-Sep-02 1215000 1226394 (11394) 
HOLLYWOOD ENTMT CORP COM 700 P 30-AL19-02 I-Sep-02 9 450 DO 9 Sa 160 (13160) 
HOLLYWOOD ENTMIT CORP COM 20 gm p 30-Aup-M 1-Sep-02 282, 150 DD 2B6 079 20 (3,92920) 
HOLLYWOOD ENTMT CORP COM 200 p "ep-02 4-Oct-02 3,36469 270000 a84 69 
HOME DEPOT INC COM 27200 P 25-Jul-02 25-Ju~-W 784,720 W 78472000 ODD 
HOME DEPOT INC COM 138700 p 25-Jul-02 25,Ad-02 4,001,495 00 4,129,182 22 (12768722) 
140ME DEPOT INC COM 7,DD0 p 254"2 25-Jul-02 201,95000 20148100 469 OD 
HOME DEPOT INC COM 27400 p 25-Jul-02 25-Jul-02 79D 49-D DD 790,49000 000 
HOME DEPOT INC COM 300 P 34&~02 22-AI-02 851462 ISOW50 (654398) 
HOME DEPOT INC COM 2,100 P 22-MM-02 3GAug-02 69,24814 10351320 (3426506) 
HOME DEPOT INC COM i.100 P 13,May-02 3DAiV-02 38,27284 49,954 DID (13,71116) 
HOME DEPOT INC COM 200 P 13-May-02 3aAug-02 6,S9780 9 088 DID (2 49D 20) 
HOME DEPOT INC COM 1,300 p S-Aug-02 30Aug-02 4288570 3459313 829257 
HOME DEPOT INC COM Soo P 3-JareO2 23-ALg-02 27,02318 40,15600 (13,13202) 
HOME DEPOT INC COM 200 P 3-Jar~02 I%Sep-02 6,81250 10 039 00 (342650) 
HOME DEPOT INC COM 30D p 34an-02 3-Sep 02 9.57571 1505850 (6,48279) 
HOME DEPOT INC COM 20D p 3-Jal-02 240d-02 8 21 5 111 1003900 (382319) 
HOME DEPOT INC COM 500 P 3,j2n-02 104)ee .02 13 213 00 2509750 (1185450) 
HOME DEPOT INC COM 100 P 3-Jar,02 IS-Dec-02 2,53742 5 019 SD (248208) 
HOME PPTYS N Y INC COM 600 p B-Oct-ol 24-JUM 1930358 18,94662 35898 
HOME PPTYS N Y INC COM 20D p 8-oct-ol 5-Jul-02 7 257 7a S31554 94224 
HOME PPTYS N Y INC COM tDD p 8-00-01 8-JtjW2 3 a27 05 315777 46929 
HOME PPTYS N Y INC COM Iw P 84)ct-ol 9-Jul-02 361689 3 157 T7 45912 
HOME IPTYS N Y ;NC COM 600 p 8-OC-01 3WW-02 2157385 18,9415 62 262723 
HOME PPTYS N Y NC COM 176 p 30-W-01 8-Aug-02 609294 531701 T75 93 
HOME PPTYS N Y INC COM 200 P 30-Oct-01 SAU9-02 690225 6 042 06 92019 
HOME PPTYS N Y INC COM 474 P 30-OCt-01 7-Aug-02 18,408 2D 1431968 2,08852 
HOME PPTYS N Y INC COM Iw p 8-Od-01 7-Aug-02 348164 3,15777 30387 
MON INDS INC 42W P 25-Jul-02 2S-Ad-02 11172000 1096-9770 202230 
MON INDS INC 400 P 2-A&02 3DAug-02 11,09818 1081200 28418 
MON INDS INC 45W P 2,kLLM 30-,~ 124,34835 12163500 2,71335 
HONDA MOTOR CO Y50 5= P 25-Oct-01 13-Feb-02 203,67526 isa 040 54 503442 
HONDA MOTOR CO YSO I 30D p 21-Jan-02 15-Feb-02 4971037 5092239 (1 .21201) 
HONDA MOTOR CO Y50 2300 P 29-Jw~W 15-Feb-02 87,94912 93,5112 62 (5 633 W) 
HONDA MOTOR CO YSO 1.5m p 254)ct-01 Web-02 5774350 57,12717 61633 
HONDA MOTOR CO YSO 1,300 P 21-Jar~02 14-Feb-02 50,04436 5092238 (a78 02) 
HONEYWELL INTL INC COM 300 p XJ2"2 22-Fe"2 1033229 10,27350 5979 
HONEYWELL INTL INC COM 600 p 3-~r~02 S-Fab-02 20,08859 2054700 (45841) 
HONEYWELL INTL INC COM 100 P 3-Jan-02 20-MW-02 3,92644 3,42450 50194 
HONEYWELL INTL INC COM 30D P 3,Jan-02 4-MM-02 1203731 1027350 1,76301 
HONEYWELL INTL INC COM 20D P 3-Jan-02 16-Apr-02 0,11275 6 849 00 1,26375 
HONEYWELL INTL INC COM 200 p 3~Jan-02 8,W-02 7-" 77 654900 65777 
HONEYWELL INTL INC COM 100 p 3-Jan-02 24-Jun-02 349389 342450 6939 
HONEYWELL INTL INC COM 9300 p 25-JU142 25-Ad-02 285,97500 2a5,975 00 OOD 
HONEYWELL INTL INC COM 42 WO p 25-Ad-02 25,kd-02 1316 10D DO 1 320,41424 (431424) 
HONEYWELL INTL INC COM ISODD p 25,Jul-W 25-Jul-02 461250 DD 461250 DID 000 
HONEYWELL INTL INC COM IDD p 3-JB"2 30-AA-02 325990 3.42450 (16460) 
HONEYWELL INTL INC COM 3,600 P 13-A~01 3DAUg-02 10782000 161,74800 (5392800) 
HONEYWELL INTL INC COM 700 P 29-AW41 30-,~ 20,96500 2451050 (354550) 
HONEYWELL INTL INC COM 15,5w P 19-Sep-00 14-Aug..02 458,94116 53961390 (80,672 72) 
HONEYWELL INTL INC COM S500 p G-Oct-OD 14-Aug-02 162,85009 208,23825 (43,3aa 16) 
HONEYWELL INTL INC COM 2DO p 3-Jw~(V 16-Oct-02 438188 6 849 DID (248714) 
HONEYWELL INTL INC COM 100 p 3-J&~02 II-Now-02 248892 3.42450 493758) 
HONEYWELL INTL INC COM 100 P 3-Jarp02 24360-02 2,57192 342450 (&i2 58) 
HONEYWELL INTL INC COM IOD p 22-Jsm02 2-DeC402 257122 2,96850 (39658) 
HOOPER HOLMES INC COM I'Sm P 73-Feb-00 7-MM-02 15,81978 2261250 16,792 72) 
HOOPER HOLMES INC COM 400 P 24-Feb-OD 7-MM-02 351551 5,56274 (2,04723) 
HOOPER HOLMES INC COM 40D P 24-Fab-00 7-MM-02 3.SIS51 552526 (200975) 
HOOPER HOLMES INC COM 200 P 28-Feb-00 7-MW-02 175775 3001 20 (1 .24345) 
HOOPER HOLMES INC COM 8300 P 31-Mrf00 7-MM-02 5636924 6257979 (721055) 
HOOPER HOLMES INC COM 500 p IAroco 7-MM-02 439438 5.26980 (87542) 
HOOPER HOLMES INC COM 2200 P 21hx~w 7-MW-02 19,33529 26,73528 (739999) 
HOOPER HOLMES INC COM 2000 P 24W,00 30ALQ-02 1267702 2430480 (1182778) 
HOOPER HOLMES INC COM 1000 p 5-JurW 3NAu2-02 6,33851 1193560 (559709) 
HOOPER HOLMES INC COM 5500 p 3(),K~W 3DAug-02 3486150 46.37050 (1150970) 
HOOPER HOLMES INC COM 320 p 2-Apr-01 3DAtQ-02 2.02832 2,57760 (54928) 
HOOPER HOLMES INC COM a25 p Z2-May-01 30,~ 5.22927 8,27003 (3 GO 36) 
HOOPER HOLMES INC COM 1025 p 30,kfi-01 30-ALQ-02 11,567 7a 11 48B 38 7940 
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HOOPER HOLMES INC COM 16800 P 21-AUO-01 30-AU9-02 106,48694 10180800 4,67894 
HORIZON OFFSHORE COM 10,300 P 30-Aug-02 I-SeP-02 53,56000 5371759 (IS759) 
HORMEL FOODS CORP COM 5300 p 25-Jul-02 25-JL"2 1178190D llswsse 2.23342 
HOSPITALITY PPTYS TR COM SHS 4400 P 25-Jul-02 26-Jul-02 131,91200 129,48100 243100 
HOSPITALITY PPTYS TR COM SHS 9.5w P 13-JL"2 30-Aug-02 332,06249 331,63500 22749 
HOSPITALITY PPTYS TR COM SHS 1200 P 13-Jun-02 30-Aug-02 41,61600 41 91600 (30000) 
HOSPITALITY PPTYS TR COM SHS 1,200 P 29-Nm-Q2 18-0~02 40,73377 41 19372 (45495) 
HOSPITALITY PPTYS TR COM SHS aw P 29~1,1~02 10-Oec-02 2007503 20.59886 (S2093) 
HOSPITALITY PPTYS TR COM SHS 1,500 P 29-Nov-02 90~02 4989749 51,49215 (159466) 
HOSPI-TALITY PPTYS TR COM SHS Goo P 20~Nov-02 9-Dac-02 20 .DD9 39 20,59686 (58747) 
HOSPITALITY PPTYS TR COM SHS 6w P 29-Nov-02 11-DOC-02 20,07425 20 596 W (52261) 
HOSPITALITY PPTYS TR COM SHS 2200 P 29-NOV-02 12-Dec-02 7345666 75,52182 (2,06516) 
HOSPITALITY PPTYS TR COM SHS 2300 P 29-Nov-02 17-Dec-02 7803227 7895463 (02236) 
HOST MARRIOTT CORP NEW COM 16.6w p 25-JuW2 25-A"2 15023000 151,95308 (172300) 
HOT TOPIC INC 1513 P 24-May-01 13-Ju"2 4032355 30,89504 942851 
HOT TOPIC INC 413 P 30-Jul-01 13-Jun-02 10,99733 7,43050 3,56683 
HOT TOPIC INC 475 P 24-May-01 6-Jun-02 1281036 970257 3,10779 
HOT TOPIC INC 4,200 P 20-Jur,02 1-SePID2 7305000 113,70870 (4062870) 
HOT TOPIC INC I 9w P 2Wur,02 I-Sep-02 3306000 Si,645 04 (18 SaS 064) 
HOT TOPIC INC 800 P 24-Jur,02 I-Se"2 1392000 21,40000 (748000) 
HOT TOPIC INC 3,0D0 P 25-Jun-02 I-Sup-02 52,20000 79,27440 (2707440) 
HOT TOPIC INC 2,100 P 30-Aug-02 1,Sep-02 3854000 3654000 000 
HOT TOPIC INC 24,000 P 30~2 I-Sop-02 417,6DO 00 424,01040 (6,41040) 
HOTELS COM 700 p 25-JL"2 25-JUH72 27,&90 00 28131 95 (4819s) 
HOUSEHOLD INTL INC COM 300 P 3-Jan 02 4-MW-02 17,04424 17,11650 (7226) 
HOUSEHOLD INTL INC CON 20D P 3-Jan-02 8-Apr-02 11,81064 1141100 39964 
HOUSEHOLD INTL INC COM 6,200 P 25-JuW2 25,JUW2 20176000 201,76000 000 
HOUSEHOLD INTL INC COM 33,500 P 25-Jul-02 25-Jul-02 1,289 8010 00 1,31589340 (16,09340) 
HOUSEHOLD INTL INC COM 1400 P 2S-JuW2 25-JUW2 5432000 54,32000 0 DO 
HOUSEHOLD INTL INC COM 2,100 P 4-Oct-01 30-Aug-02 75,70272 123,92814 (4822542) 
HOUSEHOLD INTL INC COM 9DO P 25-Jw~02 30-Aug-02 3244402 49,15854 (1871452) 
HOUSEHOLD INTL INC COM 70D P 19-MM-02 30-AL19-02 2523424 4162200 (16,38776) 
HOUSEHOLD INTL INC COM I lw P 27-Mw-02 30-Aug-02 3965381 9367548 (2402167) 
HOUSEHOLD INTL INC COM 600 P 28-Ju"2 30-Au"2 21,62935 30,408 OD (877865) 
HOUSEHOLD INTL 114C COM SIX) P 17-Ad-02 30-Aug-02 32,44402 38,277 DO (583298) 
HOUSEHOLD INTL INC COM IDO P 3-Jar,02 23-Aug-02 393288 570550 (1,77262) 
HOUSEHOLD INTL INC COM IOD P 3.Js"2 3-Sep-02 342389 5,70550 (2,28161) 
HOUSEHOLD INTL INC COM 100 p 3-Jan-02 II-Sep-02 356727 570650 (2,13823) 
HOUSEHOLD INTL INC COM 200 P 3,ko"2 27-Sep-02 5,58583 11 .4t 1 00 (5,845 M 
HOUSEHOLD INTL INC COM 300 P &Jm"2 164DCt-02 842665 17,11650 (8,68985) 
HOUSEHOLD INTL INC COM IDD P 3-,19~02 20-1,10~02 2,86305 570550 (285245) 
HOUSEHOLD INTL INC COM 100 P 28-Jan-02 20-Now02 2.85305 5,25a 50 (240545) 
HOUSTON EXPL CO 28W P 30-Aug-02 I-SOP-02 8288000 6447600 (159600) 
HOVNANIAN ENTERPRISES INC CL A 37,5W P 29-Aug-02 I-Sep-02 1,167,000 00 1 154,62125 1237875 
HOVNANIAN ENTERPRISES INC CL A 37,5W P 30-Aug-02 I~S*p-02 1,167 ODO W 1 183,69500 (16 Sgs 00) 
HOVNANIAN ENTERPRISES INC CL A 2000 P 30-Auo2 I-Sep-02 6224000 62,954 DO (744 DD) 
HOVNANIAN ENTERPRISES INC CL A 13,700 P I-Sep-02 ill-Dec-02 46099110 42634400 34,64710 
HOYA CORP Y50 700 P lGlia"2 2-Aug-02 42,06162 4313400 (107216) 
HOYA CORP Y50 900 P 11-Jan-02 2-Aug-02 5407949 55,65515 (1,57566) 
HOYA CORP YSO 1200 P 10-Jan-02 1~2 76,09629 7394400 1,15429 
HOYA CORP Y50 8w P 21-Ja"2 5~2 46,027 84 4797316 (194632) 
HOYA CORP Y50 300 P 21-Jan-02 G-Aug-02 1705815 1798993 (92378) 
HOYA CORP Y50 1,00D P 14-Feb-02 6-ALPIF02 5688718 6315904 (6,27186) 
HOYA CORP Y50 am P 25-Apr-02 6-AU02 4550974 59,531 aB (14,02214) 
HOYA CORP Y50 1,300 P I Ws"2 5-Atig-02 74795.25 80,39077 (559552) 
HIRPT PPTYS TR COM SBI 1400 P 30-AL,9-02 I-Sep-02 11,781100 1 1,1325 94 (3794) 
HRPT PPTYS TR COM SBI 27,400 P 30-"-02 "op-02 23070500 231,74920 (1,04120) 
HRPT PPTYS TR COM SBI 37400 P 30-Aug-02 I-SOP-02 314.90800 31632920 (1,42120) 
HRPT PPTYS TR COM SBI 37,400 P I-Sep-02 7-Oct-02 29872347 31490800 (1618453) 
HRPT PPTYS TR COM SBI 300 P 16-SepID2 7-Oct-02 2.39618 2,50017 (10399) 
HUBBELL INC CL 8 200 P 26-Jan-01 15-Ja"2 806290 559450 46840 
HUBBELL INC CL B 4200 P 26-Jan-01 174~02 121,89552 1 17,484 50 4,40102 
HUBBELL INC CL B 3500 P 25-JUHM 25,kd-02 9800000 9819670 (19670) 
HUBBELL INC CL B 8,300 P 26-MW-02 30-Aug-02 201 a14 42 205,444 07 (4,62965) 
HUBBELL INC CL 0 700 p 26-MU-02 WAug-02 22,47135 22 938 23 (468 aB) 
HUDSON CITY BANCORP INC COM 5 30D P 25.Ju~M 25-Jul-02 91955 DO 88,73472 322028 
HUDSON UM BANCORP COM 3,675 P 25-Ad-02 25-Jul-02 964701 75 9470175 000 
HUDSON UTD 13ANCORP COM 600 p 30-Aug-02 1-SOP-02 17,32800 17,23602 9198 
HUDSON UTD BANCORP COM 16,00 P 30-Aug-02 I-Sap-02 473,63200 472,26752 1,36448 
HUGHES SUPPLY INC COM 1,000 P 7-MW-02 13-Aug-02 3123193 35 &52 60 (372067) 
HUGHES SUPPLY INC COM Soo P 8-MM-02 13~2 2554555 2991920 (4,37365) 
HUGHES SUPPLY INC COM 1,700 P 8-MM-02 13,4~ 54,18429 63,57830 (929401) 
HUGHES SUPPLY INC COM 700 P 8-MW-02 14AL9-02 20,69712 2617930 (5,48218) 
HUGHES SUPPLY INC COM 1,100 P 13.Mw-02 14AUg-02 3252404 41,81342 (9.25938) 
HUGHES SUPPLY INC COM 6DO P 14-MM-02 14Aug-02 1774035 22 740 OD (499962) 
HUGHES SUPPLY INC COM 10D P 15.Mw-02 14,Aug-02 2,95673 3,86804 (91131) 
HUGHES SUPPLY INC COM 1 .9w P 15-Mu-02 14-Atig-M 56 1T7 89 7349276 (1731487) 
HUGHES SUPPLY INC COM 600 P I"W-02 14-Au" 17,74038 23~211926 Is &58 58) 
HUGHES SUPPLY INC COM sw P 30AuQM I-Sep-02 1436500 1435500 1000 
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HUGHES SUPPLY INC COM 11 .500 P WAug-02 I-SeP02 330 3B5 OD 330,09600 29900 
HUGHES SUPPLY INC COM 3,100 P 30-Aug-02 I-Sep-02 89 053 OD aS 982 40 So so 
HUGHES SUPPLY INC CON 7.2DO P 3D-Aug-02 lqep-02 206,856 00 20649456 36144 
HUGHES SUPPLY INC COM 3w P "OP-02 13-Sep-02 9,22586 8,619 DD 60586 
HUGHES SUPPLY INC COM 4,200 P I-Sep-02 4-W-02 11715547 120,66600 (351053) 
HUGHES SUPPLY INC COM 100 P I-Se"2 lff-No~02 3,06450 257300 19150 
HUMAN GENOME SCIENCES INC COM IOD P 3-Ja~02 5-Fe"2 274545 331750 (57205) 
HUMAN GENOME SCIENCES INC COM i0o P Z-Jar,02 i3*eb-02 2AM45 3 3W SO (SW 05) 
HUMAN GENOME SCIENCES INC COM 40D P 3-JaM02 12-MV-02 9--agas 1327000 (4 ODD 14> 
HUMAN GENOME SCIENCES INC COM 400 P 3-Jan-02 1SAX-02 7,32977 13,270 OD (5940-23) 
HUMAN GENOME SCIENCES INC COM 8.500 P 25-Jul-02 25,kd.02 126,73500 12706480 (32980) 
HUMANA INC COM 2,100 P 26-Jul-02 25,kd-02 27,17400 2717400 000 
HUMANA INC COM 12,000 P 25-Jul-02 25-Jul-02 155,25000 15781320 (2 SM 20) 
HUMANA INC COM 12600 P 12-Apr-02 30 Aug-02 168.12555 18347618 (1535061) 
HUMANA INC CON 66W P 12-Apr-02 30 Aug-02 8738882 9510556 (a 737 74) 
HUMAXA INC COM 4,30D P 12-Apr-02 3GAug-02 57 19D DID 62 614 B8 (5 424 a8) 
HUNT J B TRANS SVCS INC 1.100 P 17-Dec-01 8-Ad-02 3D 033 49 2403808 5,99541 
HUNT J B TRANS SVCS INC I Sw P 17-De"I 9-JWM 43,43757 34,95448 847309 
HUNT J 6 TRANS SVCS INC I'sm P 1643~01 S-JuV*2 40,72272 3541770 SW502 
HUNT J 8 TRANS SVCS INC 3 SW P 180~01 30-Aug-02 8241902 82,64130 = 28) 
HUNT J B TRANS SVCS INC 2700 P 19-Dec-01 30-Aug-02 63,56038 65,21607 (163569) 
HUNT J 8 TRANS SVCS INC 600 P 194)ec-ol 1-Sep-02 14 .226 DD 1449246 (26846) 
HUNT J B TRANS SVCS INC 4 3DO P 20-1)0~01 I-Sep-02 101.95300 10447796 (252496) 
HUNT J B TRANS SVCS INC 9w P I~Sep-02 4-Oct-02 2019259 21,339 OD (1,M 31) 
HUNTINGTON BANCSHARES INC 2,800 P 25-A"2 25-Jul-02 51 ols w 51,0160D ODD 
HUNTINGTON BANCSHARES INC 17 5W P 25-JU602 25-Afi-02 318 850 OD 31476375 4NO25 
HUTCHINSON TECHNOLOGY INC COM S,qw P 9-Jan-02 24-Apr-02 123,92163 156,53880 (32,617 17) 
HUTCHINSON TECHNOLOGY INC COM 7.ODO P 9-Jan-02 24-Apr-02 13276639 185 724 OD (62.95761) 
HUTCHINSON TECHNOLOGY INC COM 1,100 P W.Au"2 I-Sep-02 17,28100 1733995 (5898) 
HUTCHINSON TECHNOLOGY INC COM 3,7W P 3DAUg-02 I-Sap-02 58,12700 S008297 4403 
HUTCHINSON TECHNOLOGY INC COM 25300 P 30-ALQ-M I-Sep-02 39746300 39716193 30107 
HUTCHINSON TECHNOLOGY INC COM I Soo P I-SepD2 254DCt-02 31,12211 23 565 DO 7 657 1 1 
HUTCHISON WHAMPOA HKSO 25 17 ODD P 2-AtQ-W 21-k~02 129 SW 74 10743687 (37,60313) 
HUTCHISON WHhMPQA HK*D 25 8000 P 22-AUO-01 24-A~02 60.35712 67,32537 (69582S) 
HUTCHISON WHAMPOA HK$0 25 7 ODD P 22Auol 25,k"2 5251847 5890970 (639123) 
HUTCHISON YVHAIwIPOA HKSO 25 5 ODD P 22-Auk)-Gl 264L~02 3630643 42,07335 (577192) 
HUTCHISON WHAMPOA HK30 25 10,0DO P 24-Aug-01 26-Jun-02 72,61286 8867915 (1406629) 
HUTCHISON V*"POA HKSO 25 4 ODD P 24~~l 27-J~02 29,51615 3467166 (515551) 
HUTCHISON WKAMPOA HK$O 25 10,0DO P 14-D"l 27-JunM 73,79039 94781 19 (2099080) 
HYDRIL CO COM 4 IOD P 3~2 I-Sep-02 111 72500 10984392 1,1181 08 
HYDRIL CO COM 4,100 P 4-Sep 02 18-~2 8353747 110,42407 (2678660) 
HYPERION SOLUTIONS CORP wo P 3DAug-02 I-Sep-02 16,16000 17,78000 3BO W 
HYPERION SOLUTIONS CORP aw P 30-,~ I-Sep-02 IS IWOD 1814904 1096 
HYPERION SOLUTIONS CORP 3,9w P 30-Aug-02 I-Sep-02 88,SW 00 88,463 70 6630 
HYPERION SOLUTIONS CORP 18,800 P 30-Aug-02 I-SeP02 426,76000 426,44040 31960 
HYPERION SOLUTIONS CORP 4,000 P I-Sap-02 10-Sep-02 9289199 90 Soo w 209199 
HYPERION SOLUTIONS CORP 14,80D P I-Sep-02 12-Sep-02 34168025 3359SO00 572025 
1 STAT CORP COM 100 P ll-N~99 31-Jul-02 31399 1192W (97861) 
1 STAT CORP COM 40D P ll-N~99 26-JuW2 1,39180 4,770 40 (337860) 
1 STAT CORP COM 100 P 11-1,1~99 30-Jul-02 33199 1 192 W (aso 61) 
I $TAT CORP COM Iw P 10-D~99 30AUD-02 23212 118750 (95538) 
1 STAT CORP COM 300 P 23-MM-00 30-Aug-02 69637 525000 (4,553S3) 
I $TAT CORP COM 200 P 4-May-00 30-Aug-02 46425 269584 (2,23159) 
1 STAT CORP COM 200 P &May-00 30-Aug-02 46425 287396 (240971) 
1 STAT CORP COM 200 P 9-May-00 30-Au" 46425 2,88684 (242259) 
1 STAT CORP COM 40 P 2-Apf-01 30-Au"2 9285 76000 (66715) 
1 STAT CORP COM 75 P 22-May-01 30-AL9-02 17409 1,25625 (108216) 
1 STAT CORP COM 300 P 30,k"I 3DAug-02 69537 2 853 OD (2,15663) 
1 STAT CORP COM IOD P 10-D~99 9-ALV-02 30471 1.18750 (58279) 
1 STAT CORP COM IDD P 15-N~99 1-Aug-02 30869 1,29875 (9w 08) 
I STAT CORP COM Iw P 15-NOV-09 2AtQ-02 29752 1 29875 (1 DDI 23> 
1 STAT CORP COM 200 P 1"~99 19-Aug-02 50328 2,37500 (187172) 
12 TECHNOLOGIES INC 20,500 P 26-Jul-02 254U~02 1804000 2057585 (253585) 
IBM CORP COM 70D P 29-krOi I S-Feb-02 72,59698 7911750 (052054) 
IBM CORP COM 300 P 2DJW,-01 1-MW-02 3058144 33,90750 (3226 08) 
IBM CORP COM 19.7w P 25-Juk2 25,Ad-02 1,368.195 OD 1366,19500 000 
IBM CORP COM 104300 P 25-k*02 25-JW-02 723320500 721084305 2236192 
IBM CORP COM 35M P 2SJuI-02 26-AAM 24272SOO 241 a94 80 am 20 
IBM CORP COM 16,70D P 25-JU602 25-Jul-02 1 158,14500 1 150,14500 000 
IBM CORP COM 600 P 3,jan-02 22-Jul-02 41,3-4943 7370700 (32,35757) 
IBM CORP COM 1100 P 294~01 30-Aug-02 62 918 DD 124,32750 (4140950) 
IBM CORP Com 30D P 16-1"1 30-Au" 22.61400 32,68872 (1007472) 
IBM CORP COM 1 300 P 28,JL~02 30ALV-02 97 994 W 94,94095 3 053 D5 
IBM CORP COM 90D P IAL7D2 30ALV-02 67.1142 00 92,32014 5,52186 
IBM CORP COM 5w P ISAug-02 3DALQ-D2 37 OW DID 4125180 (3,56180) 
IBM CORP COM 7200 P t9-Sap,00 14-Aug-02 51844918 9W 9W OD (3112 450 82) 
IBM CORP COM sw P 27-Now-00 14-Au" 36,00342 5048110 (14 4" 68) 
IBM CORP COM 100 P 27-NOV-00 14-Aug-02 7301 34 1009022 T2 7964 88> 
IBM CORP COM 500 P 3-jan-02 23ALig-M 40,49903 6142250 (20.92347) 
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IBM CORP COM 500 P 3,hc~W 24-Oct-02 3703328 6142250 (24,38922) 
IBM CORP COM sm P 3-Jan-02 24)eo4)2 43,83343 6142250 (17,58907) 
ICN PHARMACEUTICALS INC NEW IOD P 3-Jan-02 20-Ma-02 3,13945 3,25750 (11805) 
ICN PHARMACEUTICALS INC NEW 5.900 P 25-Jul-02 25-JuW2 61,035 OD 52,35247 (1,31747) 
ICN PHARMACEUTICALS INC NEW 400 P 34an-02 7-Alip-02 413la7 1303000 (8,89813) 
ICN PHARMACEUTICALS INC NEW 200 P 5-Feb-02 7-Aug-02 208594 586200 (379606) 
ICN PHARMACEUTICALS INC NEW 100 p 22-Feb-02 I-Sep-02 98497 2,97875 (1 m 78) 
ICN PHARMACEUTICALS INC NEW 300 P 4-MM-02 3-SOP-02 2,95491 8,5u 50 (559959) 
ICH PHARMACEUTICALS INC NEW 100 P 12-MV-02 '-Sep'02 96497 263950 ('1,654 53) 
ICH PHARMACEUTICALS INC NEW 100 P 12-MW-02 I&Od-02 76163 2.8M 50 (208787) 
ICN PHARMACEUTICALS INC NEW 300 P 15.Apr.02 16~Od-02 225488 851550 IS 2W 92) 
ICOS CORP 100 P 3-Jari-02 12-MW.02 4,95952 572250 (86298) 
XOS CORP Iw P 3-JW,02 IG-Apr-02 427237 5,72250 (145013) 
ICOS CORP 3700 P 25,lul-02 25-Jd-02 66 933 OD 85,27799 165501 
ICOS CORP 20D P 3-Jon-02 3-Jul-02 3,0&591 1144500 (035909) 
[COS CORP 20D P 20-M2y-02 3-JL"2 3 0115 91 486100 (1 .77509) 
ICOS CORP Saw P 24-Ad-02 30-Aug-02 24012412 15991542 80,20870 
ICOS CORP 4400 P 24-Jul-02 30AU2-02 10781083 7131784 3849299 
ICU MED INC 750 P 19-Feb-02 30-Auq-W 2787801 26,15825 171976 
ICU MED INC 30D p 20+el~02 30-AugM 11,15120 1031400 83720 
ICU MED INC 3w P 2D-Feb-02 304AQ-02 1115120 1041400 73720 
ICU MED INC 750 P 21-Feb-02 30-Aug-M 27 875 01 2584915 1 on 85 
ICU MED INC 30D P 22-Feb-02 30ALQ-02 1115120 1073400 41720 
ICU MED INC 150 P 22-Feb-02 30-ALQ.02 5,57560 5,37950 19610 
ICU MED INC 450 P 25-Feb-02 30-Aug-02 16,72681 1656270 16411 
ICU MED INC 300 P 26-Feb-02 30-Aug-02 1115120 10,904 OD 24720 
ICU MED INC 2,700 P 26-Feb-M 30-Au" 10036084 98 19D OD 2,17084 
ICU MED INC 750 P 28-Feb-02 30-Aug-02 2787801 26 9XI OD 97801 
ICU MED INC 30D P I-MW-02 3D-Aug-02 1115120 10 746 00 40520 
ICU MED INC 1 .200 p 4-MW-02 3GALV.02 44 .6o4 a2 42,SW 00 2,10482 
IDACORP INC COM 2.70) P 25-Ju"2 2S~J"2 6544800 8520095 2470S 
IDEC PHARMACEUTICALS CORP COM 3 101D P 5-jan-ol 8-Jan-02 197 033 D4 171,4114 17 2562887 
IDEC PHARMACEUTICALS CORP COM I 20D P 12-JUWI 0-jan-02 76,27095 62,34000 13,93085 
IDEC PHARMACEUTICALS CORP COM 9w P 12-A"l S-Jan.02 57,20314 4741632 978682 
IDEC PHARMACEUTICALS CORP COM 700 P 16-ju~ol "r~02 4449133 3580444 868889 
IDEC PHARMACEUTICALS CORP COM sm P 17-Jul-01 S-Jan-02 31 77952 2563305 6,14647 
IDEC PHARMACEUTICALS CORP COM 8 ODD P 2&JLd4r2 25-Jul-02 324 4a) OD 32776000 (327600) 

0 IDEC PHARMACEUTICALS CORP COM 100 P 3-Jon-02 Skd-02 3,242 9D 6,58850 (334560) 
IDEC PHARMACEUTICALS CORP COM 200 P 3-Jar,02 12-A&W 7.301 78 13 177 00 (587522) 
IDEC PHARMACEUTICALS CORP COM 100 P 4-Jan-02 30-Juk)2 443886 623750 (1 79864) 
IDEC PHARMACEUTICALS CORP COM 100 P 3-Jan-02 22-JuW2 3,781 88 G'Sm so (280862) 
IDEC PHARMACEUTICALS CORP COM 100 p 28.MW.02 30-Doo-02 333089 646950 (313861) 
IDEX CORP Iw P 17-Jul-98 30-AUg-02 3,08541 3 401 OD (31559) 
IDEX CORP 100 P 9-Dw,98 30-Aug-02 3 0115 41 299732 8809 
IDEX CORP IOD P 104)w-% 3(16-Aug-02 3 DB5 41 300100 5441 
IDEX CORP 100 P 24000-98 311AU" 305541 2,42800 65941 
iDEX CORP 300 P 23-Feb-99 30-Aug-02 925622 7,04946 2,20676 
IDEX CORP 100 P 23,Up-99 30-Aug-02 308541 289144 19397 
IDEX CORP loo P 2-NOV49 30-Aup-M 3,08541 2,49625 58918 
IDEX CORP 100 P ll-N~99 30-Aug-02 308541 24S792 59749 
IDEX CORP 100 P 15-N~99 30-Aug-02 3 035 41 2,76308 32233 
IDEX CORP IDD P I%N~99 3DAu" 3,0B54I 275575 32666 
IDEX CORP 100 P 7-10~99 3DAug-02 3 OB5 41 282125 26416 
IDEX CORP ow P 23-MW-00 30-Aug-02 27,75566 25 332 30 243636 
IDEX CORP 300 P 23-Jar,01 3aAug.02 9 .25622 9,73875 (482S3) 
IDEX CORP 240 P 2-Apr-01 30-Aug-02 7,40498 675000 6S498 
IDEX CORP ISO P 22-Ma"I 304ug-02 4.62811 4,95375 (32564) 
IDEX CORP 275 P 304"1 30,kug-02 848487 8,79241 (30754) 
IDEX CORP 125 P 304DCt-01 WALV-02 3 856 76 3 839 65 217 11 
IDEX CORP 450 P 30-NOV-01 30ALM-02 1388433 13 WO 52 5381 
IDFX CORP I ew P 2-JuI698 30-Aug-02 5738857 6414917 IS 760 W) 
IDEX CORP 40 P 2-Jul-98 30ALG-02 1 .259SO 1,379 55 (11999) 
IDEX CORP 3250 P 3D-NOV-01 I-Sep-02 10123750 99 887 Q 1,35037 
IDEX CORP &W P 29 .JL&02 I-SOP-02 2024750 2080975 (56225) 
IDEX CORP 2100 P I-Sep-02 13-Sep-02 6929728 65,415 DD 3.88228 
IDEX CORP 1800 P I-Sep-02 2006042 57 .613 28 56,07000 1,46328 
IDEXX LABS INC COM 1400 P 30-ALQ-02 I-SeP4D2 4072600 40 726 OD 000 
IDEXX LABS INC COM aw P 30-AL19-02 I-SGP-02 23,27200 23.48304 (21104) 
IDEXX LABS INC COM 8,600 P 30-Aug-02 1-Se"2 250,17400 252.42204 (2,248 D4) 
IDEXX LABS INC COM 2.400 P 30-ALQ-02 I-Sep4D2 69,816 OD 7044336 (92736) 
IDFXX LABS INC COM isow P 30-ALV-02 I-Sep-02 49162100 492509964 (88894) 
IDEXX LABS INC COM 9w P I-Sep-02 4-00-02 28.25284 2618100 2,07184 
IDEX)l LABS INC COM 2400 P I-SOP-02 1644M.02 66,S6779 69,Sill 00 1675179 
IDT CORP 3 SO) p 25-Jul-02 25,Ad4)2 57.57500 5757500 OOD 
iDT CORP CL B 2,250 P 22-Apr-02 30,14*02 3569552 40,18118 (448465) 
IDT CORP CL B 1,625 P 9~May-02 30ALV-02 2578082 20,34000 (255918) 
IGEN INTERNATIONAL INC 18 .000 P 30-kig-M I-SeP4)2 578,W00 60619880 (2767680) 
iKON OFFICE SOLUTIONS INC COM 4938 P 25-Jula2 25-Jul-02 3051640 38,03840 47500 
MON OFFICE SOLUTIONS INC COM 5,262 P 2&JuW2 25-Jul-02 4104360 41.04360 000 
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ILLINOIS TOOL WKS INC COM 3,500 P 25,kd-02 25-JU142 214.025 OD 21402500 000 
ILLINOIS TOOL WKS INC COM 1-100 P 25,k"2 25,I%II-W 73 3110 00 73,M OD ODD 
ILLINOIS TOOL WKS INC COM 16000 P 25-JuW2 25-JUI-02 978,40D 00 975 129 W 327040 
[NATION CORP COM 8300 P 30-Aug-02 I-Sep-02 27597SOO 275 975 OD 000 
IMATION CORP COM 500 P 30-Aug-02 1-SepO2 1062500 168"00 (21900) 
IMATION CORP COM 5400 P 30-Aug-02 I-Sep-02 179 5w OD 181,74834 (2,19834) 
IMATION CORP COM 58m P 30-Aug,02 I-SeP-02 192.&SO OD 19521118 (236118) 
IMC GLOBAL INC COM 3 90D P I%S9P4)O 12-Fe"2 5401730 56,91426 (2,89696) 
INIC GL08AL INC COM 2100 P 19. .q 26-Feb-02 2771129 30,64614 (293485) 
IMC GLOBAL INC COM 1400 P 19.~OD 28-Feb-02 18,49D 22 2043076 (1 .94D 54) 
IMC GLOBAL INC COM 1300 P 20-Sep4DO 28-Feb-02 17.16949 is fim 45 (152329) 
IMC GLOBAL INC COM 2 BOO P ISSOP-00 13-Feb-02 4003215 4232056 (2.288 71) 
IMC GLOBAL INC COM 3400 P I9 .SePlD0 14-Feb-02 40,83293 49 6f 7 58 (275453) 
INC GLOBAL INC COM 3500 P 2D.Sep-00 28-Feb-02 4654929 5032860 (377931) 
IMC GLOBAL INC COM I am P 20-Sep-00 27-MV-02 2704153 2588328 1 15825 
IMC GLOBAL INC COM 22W P 20-Sep-OD 25MV-02 31,65752 31,63512 2240 
IMC GLOBAL INC COM 2.600 P 20-Sep-00 26-MW-02 3763417 3738896 24721 
IMC GLOBAL INC COM l5w P 20-Sep-00 22-MM-02 21 52467 21,%940 (4473) 
IMC GLOBAL INC COM I 90D P 20-Sep-OD 12-MM-02 28,424S2 27,321 24 1 10328 
IMC GL08AL INC COM 2.700 P 20-Sep-00 13-Mar-02 40.36439 38,82492 1.53947 
IMC GLOBAL INC COM I 40D P 20-Sep-00 IS-Mar.02 209SSOS 20 131 " 8ZU 61 
IMC GLOBAL INC COM 1000 P 20-Sep-OD 19-MM-02 1494977 1437960 570 V 
IMC GLOBAL INC COM 2 3DD P 8.0d.00 2-Apr-02 33,578 QB 34,88387 (1 30489) 
IMC GLOBAL INC COM 400 P 20-Sep-OD I.Apr.02 588771 575194 13587 
IMC GLOBAL INC COM 1.5m P 6-oct-oo I-Apr-02 22,07893 22,75035 (67142) 
IMC GLOBAL INC COM 4200 P 25,kA.02 25,kd-02 39 438 OD 3843378 1,00422 
IMC GLOBAL INC COM 3,50D P 25,kd-02 25,kiM 3286500 3296500 000 
IMCLONE SYSTEMS INC 20D P 22-Jan-02 28-MW-02 4,97992 3 931 CID 1,04892 
IMCLONE SYSTEMS INC 100 P 3,Jan-02 12.MW.02 272146 429050 (156904) 
IMCLONE SYSTEMS INC 100 P Il-Jan-02 i2-MU-02 272146 342450 (m 04) 
IMCLONE SYSTEMS INC 500 P 3-Jan-02 4-MW-02 1340529 2145250 (8,04721) 
IMCLONE SYSTEMS INC 4DO P 22-J~02 16-Apr-D2 8,541 74 7,86200 67974 
IMMUCOR INC 2300 P 3MUg-02 I-Sep-02 81,61700 6161700 000 
IMMUNOGEN INC 3 SOO P 15-Now-00 10-May-02 23,97131 Ilaswoo (94.82069) 
IMMUNOGEN INC 1600 P 15-Now-00 1~May.02 987522 52,WO 00 (42,92478) 
IMMUNOGEN INC Soo P 15-Nov-W 13-May-02 501344 26,400 OD (21,38656) 
IMMUNOGEN INC 300 P 15-Nov-00 13-May-02 1 847964 99woo (805206) 
IMMUNOGEN INC 300 P 21-Sep-01 14-May-02 1,85160 2,37000 (51840) 
IMPAC MTO HLOGS INC COM 28 OOD P 30-Aug-02 I-Sep-02 328,72000 32192160 a 798 40 
IMPAC MTG HLDGS INC COM 1 100 P 30-ALV-02 I-Sep-02 1291400 1289299 2101 
IMS HEALTH INC COM 400 P 3-Jar,02 28-.Iar~02 817387 7,77400 39987 
IMS HEALTH INC COM 400 P XJW~02 13-Feb-02 7,549 Sa 7,77400 (22412) 
IMS HEALTH INC COM sm P 3-Jan-02 22-Feb-02 9,67310 9,71750 (4440) 
IMS HEALTH INC COM sm P 3-Jan-02 12-MM-02 1241771 11,66100 75671 
IMS HEALTH INC COM 300 P 3-Jan-02 20-MM-02 657058 5'em 50 74006 
IMS HEALTH INC COM 300 P 34ar,02 23-MM-02 6,70771 583050 $7721 
IMS HEALTH INC COM sw P 3,Jari02 16-Apr-02 1022539 9,71750 50789 
IMS HEALTH INC COM 200 P 3-Jan-02 2-MaymO2 414287 388700 25587 
INS HEALTH INC COM 3= P 25-JUW2 25-Jul-02 4512000 45,12000 000 
IMS HEALTH INC COM 17 IOD P 25-Jt&O2 25-JUMM 241,11000 24111000 000 
IMS HEALTH INC COM 3.300 P 25,A"2 25,ki-02 46 SW 00 46,940 aS (410 a5) 
IMS HEALTH INC COM 200 P 3-Jan-02 22,JuW2 2,1124 91 388700 (106209) 
INS HEALTH INC COM 200 P 3-Jan-02 I SALQ-02 336263 3,887 OD (52437) 
INAMED CORP 2,500 P 30-Aug-02 I-Sep-02 5862500 58,61500 1000 
INAMED CORP 700 P I-SeP4)2 20Z~02 21,T72 70 1641500 5.35770 
INCO LTD COM 9DO P 11-Jul-02 17.Sep02 1521198 18421 74 (32M 80) 
INCO LTD COM 700 P II_k&Q2 17-Sep 02 11,89012 14,32802 (2 437 W) 
INCO LTD COM 200 P I I-Ad-02 18,-Ap.02 3,27852 4 0913 72 (81520) 
INCO LTD COM 400 P 1249-02 18-Sep-02 655704 8,08644 (1,52940) 
INCO LTD COM 100 P 11-J"2 16-Sep-02 1.69389 2,04588 (35297) 
INCO LTD COM 3200 P 114"2 13-Sep-02 5452027 a5,499 52 (10 979 25) 
INCO LTD COM 300 P 11-Jul-02 13-Sep-02 5,13812 614058 (100246) 
INCO LTD COM 2,100 P 12-A"2 2O.SeP4D2 3407315 42,46381 (8,38066) 
INCO LTD COM 1200 P 12-Jul-M 16-SOP-02 1969788 2425932 (458144) 
INCO LTD COM 100 P 12-JL4.02 IS-SePID2 163595 2,02161 (30566) 
[NCO LTD COM Soo P 124642 24 .~Sep.02 7.69786 1010805 (241019) 
INCO LTD COM 1700 P 12-A"2 23 Sep-02 2706556 34,36737 (7,30181) 
INCYTE GENOMICS INC COM 9,000 P 3D.ALV-02 I-Sep-02 5508000 50,76100 (3,68100) 
INDEPENDENCE CMNTY SK CORP COM 1528 P 25-JuW2 25%kii-02 42 026 D4 4100881 101723 
INDEPENDENCE CMNTY BK CORP COM 2,174 P 25-J"2 25-Jut-02 59,87196 59,87196 000 
INDEPENDENCE CMNTY BK CORP COM 69M P 30-Aug~W I-Sep-02 21438300 214,3113 00 000 
INDEPENDENCE CMNTY BK CORP COM 40D P 3OAug-02 I-Sep.02 12,42800 12,55000 (12200) 
INDEPENDENCE CMNTY BK CORP COM 3600 P 30,~ I-S~ I 11 M 00 11305584 (11=1 S4) 
INDEPENDENCE CMMTY BK CORP COM 2,100 P I-Sep,02 14-0,2-02 49,29496 6524700 (15,95204) 
INDEPENDENCE CMNrY BK CORP COM S,sw P I-Sep.02 2-DOO-02 21978921 273,41600 (53,62679) 
INDEPENDENCE CIVINTY BK CORP COM 200 P tasepm 2-Dec-02 4,99521 506810 (7289) 
INDEPENDENCE CMNTY SK CORP COM 15500 P ISSep.02 2-Dec-02 38712873 37303540 14,09333 
INDUSTRLA DE DISENO TEXTIL SA 2,700 P 17-Apr-02 12-Aug-02 47,26727 53 .4D4 23 (6,13696) 
INDUSTRIA DE DISENO TEXTIL SA 400 P IBAX-02 12-Aug-02 7.00258 7,94151 (93895) 
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INDUSTRtA DE DISENO TEXT11. SA 8,20D p 2&Sep-01 SAIV-02 148,94184 136,41892 IZSZ292 
INDUSTRLA DE DISENO TEXTIL SA 1000 p 17-Apr.02 9AL12-m 18 .16354 19,T79 34 (161570) 
INDUSTRLA DE DISENO TEXnL SA 300 P 18,40-02 13,49-W 527682 5,95614 (67932) 
INDYMAC BANCORP INC COM 3,9DO P 25,Ad-02 25JUI-02 77 054 OD 77,06400 000 
INDYMAC BANCORP INC COM 4W P 25-10-02 25-Jul-02 790400 791600 (1200) 
INDYMAC BANCORP INC COM 6,6W P lI .JuH72 30-Aug-02 151,31892 138,40200 1291692 
INDYMAC BANCORP INC COM 4,700 P 25-.bjW2 306Atg-02 10775741 9307598 1468143 
INFINEON TECHNOLOGIES ORD NPV 4900 P &DwOl 14,Jan-02 111,28310 114,35418 (310108) 
INFINEON TECHNOLOGIES ORD NPV 59W P &D~Oi 30-Jan-02 I IS 353 24 13772785 (21,37464) 
INFINEON TECHNOLOGIES ORD NPV 1.5w P 7-0~0i 30,4m.02 29,58133 37.02120 (743987) 
INFINEON TECHNOLOGIES ORD NPV 3 30D p 10-Dec-01 304W~W 6507093 76,75997 (11,68104) 
INFOCUS CORP COM 6,30D p 311ALV-02 I-SOP-02 70,24500 70.9TT 69 (73269) 
INFORMATICA CORP COM 11400 p 3D Aug-02 I-SOP-02 5221200 5434950 (213750) 
INFORMATICA CORP COM 11400 P I-SepO2 25-Oct-02 59,32723 52 212 OD 7,11523 
INFORMATICA CORP COM 1700 P 3-SePID2 2SOct-02 884704 7,73B 06 1 10598 
ING GROEP N V CVA EURO 24 1800 P &0~99 20-Aug-02 4103158 5270204 (1167046) 
ING GROEP N V CVA EURO 24 20M P 224Aw-00 2GAug-02 45 SW 65 53,02845 (743780) 
ING GROEP N V CVA EURO 24 28W F, 22-MN-00 21-Aug-02 93.17463 74=9 84 (1106521) 
ING GROEP N V CVA EURD 24 5'em p 24ki-W 21,kug .02 130,861 73 193,"7 58 (62,59595) 
ING GROEP N V CVA EURO 24 9800 P 28-N~01 21Aug-02 221 11121 256,SBO 26 (35,88905) 
ING GROEP N V CVA EURO 24 5400 P 28-Nov-01 22-Au"2 121,73351 14160137 (1986786) 
ING GROEP N V CVA EURO 24 2300 P 2S.No"I 22-Aug-02 5221087 60 .311 70 (8,10083) 
ING GROEP N V CVA EURO 24 18,200 p 30,h"2 20-SOP-02 276,10898 39029064 (114,1111 58) 
INGERSOLL-RAND COMPANY LTD am p 3-Ja~01 26-Feb-02 39,61380 3317200 844190 
INGERSOLL,RAND COMPANY LTD COM 1900 p 25--kg-02 254ul-02 SD,727 89 6919M 00 (23011) 
INGERSOLL~D COMPANY LTD COM 37M P 3,Jan-01 3DAma-02 139)= 62 15342050 (13,58911a) 
INGERSOLL-RAND COMPANY LTD COM 700 P 194~01 30ALig-M 26 454 " 27,0585o (6D4 06) 
INGERSOLL~D COMPANY LTD COM 200 P 29,~l 30-Aug-02 7SS841 8.41700 (858 59) 
INGERSOLL-RAND COMPANY LTD COM 5w P 296.Iw~01 3G.Aug-02 18,89503 20,61250 (1,71647) 
INGERSOLL-RAND COMPANY LTD COM 1,000 P 5-Ju"2 3DAug-02 37,79206 50.98790 (13,09584) 
INGERSOLL-RAND COMPANY LTD COM 100 P Sh~02 30Aug.02 379058 5.08879 (1,29791) 
INGRAM MICRO INC CL A COM 2400 P 6-Feb-02 14k;r-02 3951288 4209600 (25S312) 
INGRAM MICRO INC CL A COM 3w p 6-Feb~M IAX-02 494952 526200 (31248) 
INGRAM MICRO INC CL A COM 75M p 7-Feb-02 IAO-02 12373801 130 o" 00 (630599) 
NGRAM MICRO INC CL A COM 58w P 25-Jul-02 25,h"2 59,74000 60 994 54 (125454) 
:NNKEEPERS USA TR COM 4,200 P 84by-ol OUN-02 45,55251 4692366 (1,37115) 
INNKEEPERS USA TR COM 1.375 p a-May4l 8-Mar-02 15.11116 1535191 (25075) 
INNKEEPERS USA TR COM sw P 22-May-011 a-MM-02 6 0" 46 6.33875 (29429) 
INNKEEPERS USA TR COM 750 p 30-JUWI 84AW-02 824245 081753 (57508) 
INSIGHT COMMN INC CL A COM 50 p 21-JLIP99 30-Aug-02 480 9a 122500 (7" 02) 
INSIGHT COMMN INC CL A COM 1.250 P 21-Jul-99 30~~ 12.12463 3D 625 DD (18 SM 37) 
INSIGHT COMMN INC CL A COM 100 P 2.N~99 3DAug-02 96997 2.456 .25 (148828) 
INSIGHT COMMN INC CL A COM 100 P 7-D~99 30ALV-M 96997 241250 (1,44253) 
INSIGHT COMMN INC CL A COM 400 P 23-M&~W 3DAug-02 3,87988 902500 (514512) 
INSIGHT COMMN INC CL A COM 800 p 6-MW.01 3G.Aug-02 775976 22.60D 00 (1454024) 
INSIGHT COMMN INC CL A COM so P 2-Apr.01 30-Aug-02 4114 99 1 30625 (82126) 
INSIGHT COMMN INC CL A COM 7S P 22-May,01 3DAug-02 72748 19702S (124277) 
INSIGHT COMMN INC CL A COM 625 P ISA~01 3OAug-02 006232 1465625 (859393) 
INSIGHT COMMN INC CL A COM 1150 P 19-Jun-01 I-Sep-02 11,48850 2696750 (154790D) 
INSIGHT COMMN INC CL A COM 250 p 30%h"l "ep-02 2.49750 039750 (3 90D 00) 
INSIGHT COMMN INC CL A COM 5w p 21~1 I~Sep.02 492500 11,50D OD (6,50500) 
INSIGHT COMMN INC CL A COM 2475 P 2a-ALQ-W I-SepD2 2472525 57.04875 (32,32350) 
INSIGHT COMMN INC CL A COM 200 P 30,Oct.01 I-Sep-02 1,998 OD 4 15704 (2,15904) 
INSIGHT COMMN INC CL A COM 1,525 P 29-JuMU I.Sep.02 1523475 1287100 236375 
INSIGHT ENTERPRISES INC COM low P 26-Ju"O 24-Jun-02 2583929 3412500 (8,29571) 
INSIGHT ENTERPRISES INC COM 100 p 28 .JLd-00 21-Jun-02 2,51S92 3~250 00 (73408) 
INSIGHT ENTERPRISES INC COM SIM P 21-Sep.01 24,Jun-02 12,30443 7,14605 515838 
INSIGHT ENTERPRISES INC COM so p I&May-DD 21-.!W~M 1,23857 154138 (30281) 
INSIGHT ENTERPRISES INC COM i 2w p 15-May-00 2D-JwV02 29,52378 36,99304 (7,46926) 
INSIGHT ENTERPRISES INC COM I SIM P Wun.00 21-Jun-02 44S8861 58.30 92 (1179531) 
INSIGHT ENTERPRISES INC COM 50 P 2S."M 21-A"2 1 23857 162500 (30643) 
INSIGHT ENTERPRISES INC COM 2,900 P 30-Aug-02 1-Sep-02 3265400 32.SM 00 000 
INSIGHT ENTERPRISES INC COM 2100 P 30~2 I-Sep-02 2364800 2373105 (as 05) 
INSIGHT ENTERPRISES INC COM 400 P I-SeP4D2 13ZOP-02 4789-29 4.50400 29529 
INSIGHT ENTERPRISES INC COM 4 GDO P I,-ep02 25~0~2 44,030 79 517" 00 (779521) 
INSIG14T ENTERPRISES INC COM 300 P 34~ 254DC9-02 287157 337899 (50742) 
INSTINET GROUP INC COM 29W p 25,hdM 25-JuW2 16,095 OD 16,20175 (16675) 
INTEGRA UFESCIENCES HLDG CORP 1,700 P 28-Sep4i 30AUg-02 26,94793 46,15500 (19.20707) 
INTEGRA IJIFESCIENCES HLDG CORP so P 30-Oct-01 30-Aug-02 79259 1 420 OD (62741) 
INTEGRA LIFESCIENCES HLDG CORP 3,T75 P &,Apr-02 3D-Aug-02 5984025 93.67854 (23.8W 29) 
INTEGRA LIFESCIENCES K= CORP 550 P 29,hl~W 30-Aug-02 871845 8.96895 (24050) 
INTEGRATED CIRCUIT SYS INC 1162 P 25-A"2 254L"2 1963780 19,63780 ODD 
INTEGRATED CIRCUIT SYS 04C 2138 P 25,JuIO2 2540-02 36,13220 36.3" 72 (212S2) 
INTEGRATED CIRCUIT SYS INC 2075 P la-kdm 1,Sep-02 3699725 4251866 (5,82141) 
INTEGRATED CIRCUIT SYS INC ISO P 2%,PA-02 I-Sep-02 2,67450 2.484 OD 19050 
INTEGRATED CIRCUIT SYS INC 72M p 7-Aup-02 I-Sep-02 128,37600 129.95664 (161064) 
INTEGRATED CIRCUIT SYS INC 4300 F, 12-Aup-M I-Sep.02 7666900 78 .9S487 (2 325 aT) 
INTEGRATED CIRCUIT SYS INC 7W p 30-Aug.02 I.Sep.02 12,481 OD 12 530 OD (4900) 
INTEGRATED CIRCUIT SYS INC 1075 F, 3DAug-02 I-Sep,02 19,16725 1921770 (5053) 
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INTEGRATED CIRCUIT SYS INC 200 P 12-JuMM I0-Odr02 300325 4008 W (100475) 
INTEGRATED CIRCUIT SYS INC too P 30-Ad-02 16~Od-02 1,50182 1806 DD (30438) 
INTEGRATED CIRCUIT SYS INC 30D P 30~A"2 24-Oct-02 5,49883 541800 8083 
INTEGRATED CIRCUIT SYS INC 3,SW P ISap,02 3-Oct-02 5488034 6416800 4930766) 
INTEGRATED CIRCUIT SYS INC 100 P 30-JUW2 "ov-02 2,D49 " I,wS 00 24344 
INTEGRATED CIRCUIT SYS INC 200 P 23-Aug-02 I-NOV-02 4 098 117 3.%800 13287 
INTEGRATED DEFENSE 1050 P 26-Fet~02 27-Feb-02 26,89827 2310DOO 3.5N 27 
INTEGRATED DEFENSE 3.10D P 7-MW-02 10-%A .02 6133829 7813736 (1680107) 
INTEGRATED DEFENSE 9 IDD P 7-MW.02 3OAugM 19821192 22937096 (3315904) 
INTEGRATED DEVICE TECH INC 7 4010 P 25-Jtd-02 25,AA .02 81,54800 8451098 (298296) 
INTEGRATED DEVICE TECH INC 400 P 3,Jan-02 30,1%.&W 5,36783 Ilmoo (5,5W 17) 
INTEGRATED DEVICE TECH INC 300 P 3-Jal~M I&Aug-02 416298 8.02350 (476062) 
INTEGRATED DEVICE TECH INC 25,100 P 30-Aug-02 I-Sep-02 332,07300 33891777 (884477) 
INTEGRATED DEVICE TECH INC 18,900 P 30-Aug-02 I-Sep-02 250,047 W 2413,816 50 1,22850 
INTEGRATED DEVICE TECH INC 100 P 16,Apr.02 3-qep-02 127396 329240 (2 015 ") 
INTEGRATED DEVICE TECH INC 200 P 24-Apr-02 3-Sep 02 254792 5812W (3 .25463) 
INTEGRATED DEVICE TECH INC 200 P MMay-02 3-~p-02 2,54792 522100 (2,87308) 
INTEGRATED DEVICE TECH INC 100 P 14-Ju"2 3-SeP4D2 127396 2,09940 (32544) 
INTEGRATED DEVICE TECH INC 100 P 14-JwI-02 27-SOP-02 1,10397 209940 (99543) 
INTEGRATED DEVICE TECH INC 200 P 24-Jtfi~02 27-Sep-02 2 .20793 359100 (1 3113 07) 
INTEGRATED DEVICE TECH INC 100 P 24-J~W 18-Od-02 93297 1,79550 (86253) 
INTEGRATED DEVICE TECH INC Isew P 15-00.02 2043*c-02 124,91453 173 055 OD (4814047) 
INTEGRATED DEVICE TECH INC 11700 P 16~0d-02 20DOC-02 9804217 114,77583 (2873366) 
INTEGRATED DEVICE TECH INC 10,000 P I-Now-02 20430c.02 7524972 109,679 DD (3442928) 
INTEGRATED DEVICE TECH INC 4100 P 1-Sep~02 10~0~02 3043911 5424300 (23 BW S9) 
INTEGRATED DEVICE TECH INC 7 .90D P 15,00-02 19-Dec-02 ss,isso se 62,35750 (2370552) 
INTEGRATED DEVICE TECH INC 39 .900 P 1-Sep02 I&DO0422 31595452 52787700 (21 1 .9n 48) 
INTEL CORP 77 ODD P 25,)tjW2 25,kd-02 1 .34596000 1 345,984) 00 ODD 
INTEL CORP 62200 P 25-JU02 25,kj~= 1087 256 OD 105725600 ODD 
INTEL CORP 410400 P 25-JuW2 25,h"2 7173.79200 7.37780184 (204,Wg 54) 
INTEL CORP 125M P 25-Jul-02 25-Jul-02 218,500 OD 21973250 (123250) 
INTEL CORP 3SOO P 3-Jan-02 22-JU"2 66,87410 12505500 (58 ISO W) 
INTEL CORP 2600 P 3-tan-02 244)C~02 42 SW 43 9D 317 50 (47,70407) 
INTEL CORP 1,600 P 3-Jar~02 I-Nov-02 28,60501 5558000 (2697399) 
INTEL CORP 2,300 P 3-Jan-02 24)~02 49,34409 79 896 2S (3055216) 
INTEL CORP CALIF COM 1000 P 3-Jan-02 22-Jar~= 32 0" 5 1 3473750 (2 692 ") 
INTEL CORP CALIF COM 400 P 3-Jan-02 2-MVy-02 1142565 1389500 (246935) 
INTER TEL INC COM 1,000 P 30-Aug-02 I-Sep-02 23,78000 2403300 (25300) 
INTER TEL INC COM 3 7DD P 30-Aug-02 I-Sep-02 87 SM 00 38,91840 (93240) 
INTER TEL INC COM 10,900 P 3aAug-02 I-SOP02 25920200 261,94880 (274080) 
INTER TEL INC COM 12 70D P 30,Aug-02 I-SOP-02 302 ODS 00 312,03900 (1003300) 
INTERACTIVE DATA CORP COM 2,40D P 25-Jul-02 25-A"2 2952000 2927850 24120 
INTERBREW NPV 1800 P 21-Sep-01 5-MM-02 4776384 4551255 225129 
INTERBREW NPV I 90D P 24-Sep-M 5.MN-02 SD 417 39 49,63994 77745 
iNTERBREW NPV 700 P 24-Sep-01 6-MM-02 ta,398 41 1828840 11001 
INTERBREW NPV I IOD P 30-N~01 6-MW-02 2891178 2855182 35996 
INTERBREW NPV 7600 P 30-N~01 25-JuM 19262732 197,26715 (4.63983) 
INTERCEPT INC COM 10D P 7-Aug-01 8-May-02 273956 310000 (36044) 
INTERCEPT INC COM sw P 21-Sep-01 5-M*"2 1369775 1397500 (27722) 
INTERCEPT INC COM 1,5w P 7-Aug-01 7-May-02 4125895 46,50000 (524105) 
INTERCEPT INC COM 6 20D P 7~1 G-May-02 170,67837 1922M DID (21,52163) 
INTERCEPT INC COM 3,800 P 3aAug-02 I-Sep-02 55,97400 5741610 (144210) 
INTERCEPT INC CON 3,10D P I-Sep-02 250ct-M 44,12097 4566300 (1,542 (13) 
INTERCEPT INC COM 7w P I-Sep-02 154~ 11,13666 10,31100 82566 
INTERCEPT INC COM 300 P 3-Sep-02 18-Nm-02 4,77286 4,30650 46636 
INTERDIGITAL COMMUNICATIONS 7,100 P 30-ALV-02 I-Sep4D2 6333200 6333200 000 
INTERDIGITAL COMMUNICATIONS 2,300 P I-Sep-02 IB-N~W 36 106431 20,5160D 1555831 
INTERGRAPH CORP 17 40D P 3OAug-02 I-Sep-02 280,MOO 28640400 (6,26400) 
INTERGRAPH CORP 1,80D P 1-Sep-02 4-00-02 3226942 28 9W 00 328942 
INTERGRAPH CORP 3 ODO P i-SepO2 lftwN~02 53,10440 48 300 00 480440 
INTERMUNE INC COM 900 P 3-jut-ol 3-Jar,02 38,35742 33,37200 498542 
INTERMUNE INC COM 700 P 3,Jul-01 2-Jan-02 31,65052 25 9W 00 570452 
INTERMUNE INC COM 900 P 3-Jul-01 25-MW-02 2703091 3337200 (6,34109) 
INTERMUNE INC COM goo P 5%hjI-01 25-Mm-02 24,02748 2986216 IS 8214 68) 
INTERMUNE INC COM am P &A"I MMW-02 2356140 2986218 (6 .30076) 
INTERMUNE INC COM 3400 P 5-AA-01 SMwt02 7827516 12691418 (4863902) 
INTERMUNE INC COM 400 P 21-SOP-01 B-May-02 920884 12,4W DD (3,19116) 
INTERNATIONAL BANCSHARES CORP 1,200 P 30Aug-02 I-SOP-02 47.82000 47 020 W ODD 
INTERNAT10NAL aANCSHARES CORP 20D P 30Au2.02 I-Sep-02 7,970 OD 8,052 OD (5200) 
INTERNATIONAL GAME TECHNOLOGY 33W P 28-Sap00 6-MM-02 21945726 11268774 10876952 
INTERNATIONAL GAME TECHNOLOGY 100 P 3JW,02 10-Mey-02 620431 576250 (55519) 
INTERNATIONAL GAME TECHNOLOGY 2,400 P 28-SOP-00 13-A"2 13719426 8195472 55,23954 
INTERNATIONAL GAME TECHNOLOGY 2100 P 28-SeplD0 12-Au~W 12406258 7171038 5235220 
INTERNAT10NAL GAME TECHNOLOGY 1,200 P 28-SOP-00 ll-A~02 72.17782 4097738 312W 46 
INTERNATIONAL GAME TECHNOLOGY 100 P 3-JW~02 8-Jun-02 605981 6,762 5D (70269) 
INTER14ATIONAL GAME TECHNOLOGY IJODD P 25-Jul-W 254L~M 53,68000 53 650 CID ODD 
INTERNATIONAL GAME TECHNOLOGY 6,400 P 25-A&M 25-Ad-M 343 .S52 OD 33864578 4,WS 24 
INTERNATIONAL GAME TECHNOLOGY Iw P 3-Jar,02 3,k*.02 5 .57283 6,76250 (118967) 
INTERNAT10NAL GAME TECHNOLOGY I IDD P 2SSep400 3D.ALV-M 71,14800 37 562 5a 33,58542 
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INTERMAT10NAL GAME TECHNOLOGY SIX) P 28-Sep-00 3D-ALg-02 3958380 20,48868 1909512 
INTERNATIONAL GAME TECHNOLOGY 4 COD P 28-Sep-00 30-Atq-02 259,55938 136,59120 12296818 
INTERNATIONAL GAME TECHNOLOGY 500 P I-Au" 30-Aug-M 32,44492 2903000 341492 
INTERNATIONAL GAME TECHNOLOGY 100 P 3-Jmu~W 27,Sep-02 7,01278 6,76250 25028 
INTERNATIONAL MULTIFOODS CORP 5 ODO P 30-Aug-a2 I-Sep-02 10425000 10535750 (110750) 
INTERNATIONAL MULTIFOODS CORP law P I-SOP-02 25-Ocl-M 3594851 3753000 (1,58149) 
INTERNATIONAL MULTIFOODS CORP 1,10D P I-SeP-02 20-13~02 22,999-20 22 MS 00 6420 
INTERNATIONAL PAPER CO COM 5,500 P 25-JL"2 25,k"2 213,12500 21312500 000 
INTERNATIONAL PAPER CO COM 32,700 P 25-Jul-02 25-JuW2 126712500 1267 SW 71 INS 71) 
INTERNATIONAL PAPER CO COM 1400 P 254ul-02 25-Jul-02 5425000 54,250 OD 000 
INTERNATIONAL RECTIFIER CORP Iw P 34M~02 S-Feb-02 3 MS " 382250 14594 
INTERNAT10NAL RECTIFIER CORP 100 P 3-Jan-02 12-MM-02 441243 3,82250 58993 
INTERNATIONAL RECTIFIER CORP 20D P 3-JwkR 28-Mw-02 913888 7 645 GO 149188 
INTERNATIONAL RECTIFIER CORP 200 P 34M~02 15-Apr-02 958371 7,64500 1,93871 
INTERNATIONAL RECTIFIER CORP 5400 P G-Jun-02 29-JW-02 128.9DS 53 24997626 (12106973) 
INTERNATIONAL RECTIFIER CORP 45W P 25.JW-02 25-JUHQ IOD 4aS 00 104,97870 (449370) 
INTERNATIONAL RECTIFIER CORP 100 P 3-Jan-02 12--4"2 269791 3 M 50 (112459) 
INTERNATIONAL RECTIFIER CORP 200 P G-Jw~02 30ALig-02 4,22187 9,25838 (5,03651) 
INTERNATIONAL REC TIFIER CORP 3 40D P II-Jun-02 30-Aug-02 7177184 15289898 (81,12514) 
INTERNATIONAL REC TIFIER CORP 2,400 P 25-A"2 MAUII~02 5066247 7006968 (19.40721) 
INTERNATIONAL RECTIFIER CORP 600 P I-Awp-02 30-Aug-02 1266562 1382100 (115539) 
INTERNATIONAL RECTIFIER CORP 20D P 3-JW,02 r-Aug-02 4,96595 764500 (267915) 
INTERNATIONAL RECTIFIER CORP 200 P 3-Ja~02 27-SOP-02 334689 7,64500 (4,2118 11) 
INTERNATIONAL RECTIFIER CORP 200 P 3-Jar,02 II-Sep-02 4,188 07 7 US 00 (345613) 
INTERNATIONAL RECTIFIER CORP IDD P 3-Jan-02 24-OcW2 1,7W 95 3,02250 (200155) 
INTERNATIONAL RECTIFIER CORP 100 P 24-Jur,02 24-Od-02 1,76095 270700 (964605) 
INTERNATIONAL RECTIFIER CORP 20D P 24-Jun-02 I I-Nov-02 3,55389 541400 (186211) 
INTERNATIONAL RECTIFIER CORP too P 24-Jun-02 243~02 2,61492 270700 (92 OB) 
INTERNATIONAL SPEEDWAY CORP CL 2,003 P 2S.JLd-02 25-JW-02 74 440 OD 73 M 00 620 OD 
INTERNET SEC SYS INC COM 6,300 P 22-Oct-01 2S-Feb-02 14612252 16484769 (18 725 M 
INTERNET SEC SYS INC COM 1,100 P 23-Od-01 5-MW-02 30 1115 53 28,798 " 135719 
INTERNET SEC SYS INC COM I Sw P 23-Oct-01 6-MM-02 3957690 3927060 30630 
INTERNET SEC SYS INC COM 200 P 22-Oct-01 4-MW-02 527396 523328 4070 
INTERNET SEC SYS INC COM 2,OD0 P 23-OU-01 4-MW-02 52,73960 523SO80 37890 
INTERNET SEC SYS INC COM 1500 P za-00-01 7-MW-02 4048979 39,27060 121919 
INTERNET SEC SYS INC COM 1,300 P 22-OU-01 I-MW-02 3272208 3401619 (129413) 
INTERNET SEC SYS INC COM SSW P 2-Nov-01 10-Apr-02 128,58158 17697680 (50,41522) 
INTERNET SEC SYS INC COM 2,ODO P 2-Nov-01 8-Apr-02 4097416 54,45440 (1348024) 
INTERNET SEC SYS INC COM 1.700 P 23-oct-ol S-Apr-02 3635612 "'Sm se (815056) 
INTERNET SEC SYS INC COM 4,000 P 2-NOV-01 5-Apr-02 a5 543 82 10890880 (2336498) 
INTERNET SEC SYS INC COM too P 3-Jon-02 S-Jun-02 149395 3,30350 (1 SM 55) 
INTERNET SEC SYS INC COM 4400 P 30-AUg-02 I-Sep-02 66,792 OD 6830780 (ISI580) 
INTERNET SEC SYS INC COM am P I-SePID2 13-Up-02 11,91892 1214400 (22508) 
INTERNET SEC SYS INC COM 97W P 26-SOP02 14-Od-02 151,26693 127,66849 2359044 
INTERNET SEC SYS INC COM 9,ew P 26-SOP-02 16-00-02 160,61275 12635232 34,26043 
INTERNET SEC SYS INC COM 3200 P 26-Sep-02 154OCt-02 5310665 42,11744 1098911 
INTERNET SEC SYS INC COM 300 P I-SOP-02 lg-Na~02 676269 4,S5400 220889 
INTERNET SEC SYS INC COM 600 P 1-Sep-02 20-Dec-02 1158145 9,10800 2,47345 
INTERPUBLIC GROUP COS INC COM 200 P 3-Jan-02 13-Feb-02 579491 5,94500 (5009) 
INTERPUBLIC GROUP COS INC COM 4 70D P 25-Jul-02 25-AA-02 90 381 OD 90,38100 000 
INTERPUBLIC GROUP COS INC COM 10900 P 25-Jul-02 25-JW-02 209,60700 21033512 (72812) 
INTIERPUBLIC GROUP COS INC COM IGODD P 2S-A"2 25,kd-02 307,65000 307 680 OD 000 
INTERPUBLIC GROUP COS INC COM 500 P &AW-02 13-Au" 8,09976 1700900 (a.909 24) 
INTERPUBLIC GROUP COS INC COM 6,400 P li-MW-02 13A&V-02 103 876 SO 216,83776 (113.160 90) 
INTERPLIBLIC GROUP COS INC COM 1100 P I-AuO2 13-Aug-02 17,81946 2219800 (4,37854) 
INTERPUBLIC GROUP COS INC COM 4.aOO P B-Ma-02 SAAIII-m 69,917 &B IS648280 (86,50492) 
INTERPLIBLIC GROUP COS INC COM 20D P 34~02 I&AUOM 3 675 SO S84500 (2,16912) 
INTERPUBUC GROUP COS INC COM 100 P 3-Jan-02 3-Sep-02 17322S 2,92250 (1,18955) 
INTERPLIBLIC GROUP COS INC COM 100 P 6,Jun-02 3-Sep-02 1,73295 3,20773 (147478) 
INTERPUBLIC GROUP COS INC COM 1w P 6-A"2 27-qep-02 1,68762 3 207 73 (1,52011) 
INTERPLIBLIC GROUP COS INC COM 200 P 24-AW~02 27-Se;42 3,37523 4,9M 00 (1 SM T7) 
INTERPUBLIC GROUP COS INC COM 200 P 22-Jul-02 II-Nov-02 2.52992 383200 (1,30208) 
INTERPUBLIC GROUP COS INC COM IOD P 7-Aug-02 11-Nov-02 1,26490 1 .45138 (18842) 
INTERSIL CORP CL A 4,603 P 26-JuVOI 22-Feb.02 12330127 15084826 (22.5" 99) 
INTERSIL CORP CIL A 8 1100 P 26-JuW 25-Feb-02 249,33064 29185859 (42,52795) 
INTERSIL CORP CL A 5100 P 1~1 25-Feb-02 14287488 19389435 (6101949) 
INTERSIL CORP CL A 4700 P B-Aug-01 26-Feb-02 131.66899 177 825 44 (4SI5645) 
INTERSIL CORP CL A 2 40D P 26-Sep-01 25-Feb-02 6723523 64,74D 00 2,49523 
INTERSIL CORP CL A 2,400 P 24-Jan-02 25-Feb-02 67.23523 6972000 (248477) 
INTERSIL CORP CL A 42M P 5,Apr-02 26-Apr-02 11021307 120,97428 (10,76121) 
INTERSIL CORP CL A 300 P 3-Jan-M 16-Apr-02 945121 1048650 (1,03529) 
INTERSIL. CORP CL A 8400 P 25-A"2 25,k"2 109,34400 16973964 (39564) 
INTERSIL CORP CL A 400 P 3.Jzn.02 12-Jul-M 8.31974 13,98200 (566226) 
INTERSIL CORP CL A 40D P 34&,~02 30,kd-02 9,14772 13 982 OD (4 834 2a) 
INTERSIL CORP CL A 100 P S-Feb-02 IS-Sep02 141495 2 1302 50 (1 .39754) 
INTERSIL CORP CL A 10D P 13-Feb-02 I%-Sep .02 1,41496 2,81050 (1,39554) 
INTERSIL CORP CL A 100 p -~Jikn-02 3-Sep 02 1571195 3,49550 (1,91855) 
INTERSIL CORP CL A 200 P 28-Ja~M 3-Sep-02 315390 610100 (294710) 
INTERSIL CORP CL A IDD P 5-Feb-02 3-Sep-02 15769S 280250 (1,22555) 
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tNTERSIL CORP CIL A IOD P 13-Feb-02 16-Oct-02 150795 2,81050 (130255) 
INTERSIL CORP CL A 200 P 201-MW-02 16-Oct-02 301591 6,12800 (3,11209) 
INTERSIL CORP CL A 200 P 28-MM-02 20-N~02 3,58789 563100 (2,04311) 
INTERSTATE BAKERIES CORP DEL 300 P 3-Jul-02 I-Sep-02 7 305 W 8,43072 (112572) 
INTERSTATE BAKERIES CORP DEL 1,300 p 5-jui-m I-SePID2 31 S!r,5 00 3743054 (5,77584) 
INTERSTATE BAKERIES CORP DEL 1,800 P 3GAug-02 1-SOP-02 43 8310 00 43 OW OD 000 
INTERSTATE BAKERIES CORP DEL 2,500 P 3aALO-02 I-SOP-02 SD,875 00 6100500 (1300D) 
INTERSTATE BAKERIES CORP DEL 5w P 3DAug-02 I-Sep-Q2 12 175 W 12,24100 (6800) 
INTERSTATE BAKERIES CORP DEL SSW P 30-AUO-02 1-Sep-02 158275 W 159138-20 (8621-20) 
INTERSTATE BAKERIES CORP DEL 5300 P 2-JU142 1-Sep-02 12905500 153 M 61 (24,24061) 
INTERSTATE BAKERIES CORP DEL 2.2m P I-Ju~02 I-Se"2 53.5TO 00 61,52528 1625528) 
INTERSTATE BAKERIES CORP DEL 100 p I-Sap-02 4-Oct-02 2.6V 12 2,43500 18712 
INTERSTATE BAKERIES CORP DEL 800 P I-SePO2 200~02 11,90228 19,48000 (7 .57772) 
INTERWOVEN INC 20,600 P 30-Aug-02 I-SaP4D2 51 = OD 52 427 W (9Z7 00) 
INTERWOVEN INC 3,70D P I-Sep-02 13-SOP-02 9,96121 9 250 DD 71121 
INTERWOVEN INC 16900 P I-Sep-02 410CI-02 28,74603 42 250 OD (13,502197) 
INTERWOVEN INC 4,30D P 3--Sep 02 4-Od-02 731408 10,31117 (30S709) 
INTESABCI SPA EURO 52 11 1,20D p 28-MM-02 3-Jul-02 30116077 333,76397 (32,60320) 
INTESABCI SPA EURO 52 23=1 P 28-MM-02 2,AA-02 6842323 69 634.21 (321098) 
INTL FLAVORS & FRAGRANCES INC I ODO P 25-JLd-02 25-Jul-02 2991000 2991000 0 DD 
INTL FLAVORS & FRAGRANCES INC 5100 P 2-~Jul-02 25-JUW2 152 541 OD 15112983 1,41117 
INTRADO INC COM 46W P 3D-AIWM I-SEP02 51,61200 5747700 (586500) 
INTRADO INC COM 700 P I-SOP-02 13-SOPID2 9.41191 785400 155791 
INTUIT COM 3,5w P 20,kr~W 17-Jun-02 161,71263 13393730 2777533 
INTUIT COM 2,SW p 20%kff~00 12-Jun-02 124 OD7 42 107,14984 16 1157 S8 
INTUIT COM 4000 p 2-N~01 G-Jun-02 17439394 17371520 67874 
INTUIT COM 1300 P 2-NOV-01 7-Juil-02 5720908 56,45744 75162 
IN71JIT COM 1.2W P 2-NOV-01 25-Jun-02 5407793 5211458 1,96337 
INTUIT com 28M P I-NOV-01 2Wun-02 125,66161 11435076 1130485 
INTUIT com gm P 1-Nov-0i 25-Aiit-W 40.558 " 30,75753 380091 
INTUIT COM 10D P 3-Jan-02 G-A~02 4 353 3) 413450 21B 80 
INTUIT COM 3 40D P 2-N~01 16,JuH)2 15852464 14765792 10,86672 
INTUIT COM 2,400 P 25-Jul-02 25,kd-02 IOD 584 00 100 584 DD 0 DD 
INTUIT com 13 500 P 25-AA-02 2&19-02 56578500 W8,656 15 (2901 15) 
INTUIT COM 2 30D P 2-Jan-02 25-Juk* 98,53913 9482233 171680 
INTUIT COM 2DO P 3-Jen-02 3-A942 9 443 T7 a 259 00 1,174 T7 
INTUIT COM 2.3DO P 2-Nov-01 30-Aug-02 100 97a 46 99,68624 109222 
INTUIT COM 28W P 27-No"I 30-Aug-02 122,93030 114,12800 890230 
INTUIT COM 50D p B-Fe"2 30-Aug-02 21.95184 IS 073 65 387819 
INTUIT COM 30D p ll-FeM2 3D-Au" 1317110 11,04951 2,12159 
INTUIT COM 70D P I-Aug-02 30-ALV-02 3073257 29,79858 sm 99 
INTUIT COM I'Sw P 2-Nov-01 30-Aug-02 7140800 69,48808 192192 
INTUIT COM 2,80D P ZJan-02 8~2 1 Q = 75 115,43588 (2,60D 13) 
INTUIT COM 3 20D p 2-Jan-02 21-Nov-02 163,68978 131,92672 31 76308 
INVACARE CORP 1200 P 30-ALIO-02 I-SOP-02 4200000 4200000 0 OD 
INVACARE CORP 3,0)0 P 30-Aug-02 I-SOP-02 105 DDO 00 10558290 (582910) 
INVENSYS ORD 25P iOS SOD P 5-13~01 S-Feb-02 15117149 19273839 (41566 90) 
INVERESK RESH GROUP INC 2,875 P 27-Ar~02 3().ALV.02 43,35829 37,37500 5,95329 
INVERESK RESH GROUP INC 17S P 20~Jul~(V 3OAug-02 2539-20 1,96000 87920 
INVESTMENT TECH GRP COM NEW 3500 P 25-JuI412 25-Jui-02 108,57000 10571700 (14700) 
INVESTMENT TECH GRP COM NEW too P 3-Jait-02 12-Jul-02 301890 3,84750 (828 W) 
INVESTMENT TECH GRP COM NEW 200 P 3-Jan-02 22-Jul-02 5,99501 769500 (169919) 
INVESTMENT TECH GRP COM NEW 10D P 12-MW-02 15-Aug-02 3,62789 5,22950 (1,60161) 
INVESTMENT TECH GRP COM NEW 100 P 22-Feb-02 7-Au" 331190 4,29825 (98435) 
INVESTMENT TECH GRP COM NEW 101) P 20-MM-02 27-SOP-02 223591 5,37350 (243759) 
INVESTMENT TECH GRP COM NEW 2w P 8-Apr.02 1&~Dct-02 5,791 112 987100 (407918) 
INVESTMENT TECH GRP COM NEW 10D P 16,W-02 18-DOO-02 219343 soloso (282507) 
INVESTMENT TECH GRP COM NEW 10D p 24-Apr-02 16000-02 219343 461775 (2.42432) 
INVESTOR AB SEK 6 251Y 2000 P 0-May-OD 25-Ad-02 12,5112 12 28,2W 23 (15,03B 11) 
INVESTOR AS SEK 8 25'Er 3,814 P "ay-00 25-Ad-02 24 .DD4 93 5358044 (2957551) 
INVESTOR AB SEK 6 25 IY 4200 P Q~M"-00 2&Ju&.02 2593251 5922049 t33 280 98) 
INVESTOR AS SEK 6 2513r 7 800 P 8-May-00 29-AitlD2 4902679 10998091 (6095412) 
INVESTOR AS SEK 6 25 Ir 200 P I&May-W 29-Jul-M 125710 2 S" 39 (158229) 
INVESTOR AS SEK 6 25'Er 4,1500 P 16-MayM 30-A"2 3007932 6530604 (3522672) 
INVESTOR AS SEK 6 25 Ir 1,30D P 16May-00 31-Ju~M 857663 18 456 06 (087943) 
INVESTOR AS SEK 8 25 V 9DO P 2-W-00 16-Au" 5,88190 1270453 (6,82263) 
INVESTOR AS SEK 6 25'Er 1700 P 2-00-00 ISAug-02 11,07204 23,99744 (12,92540) 
INVESTOR AS SEK 6 25 W I 1DO p 2-W-00 ISAu" 716426 15,52775 (535349) 
INVESTOR AS SEK 6 25'Ir 900 P 2-Oct-M 1 9~~ 546135 1270453 (724318) 
INVESTOR AS SEK 6 25 Ir 1,10D P 2-Oct-00 19-Aug-02 8,73537 1552775 (8,79238) 
INVESTOR AS SEK 8 25'8' 1100 P 2-Od-00 20-Au" 5,39748 1552775 (913027) 
INVESTOR AS SEK 6 251Y 6,700 P 2-W~W 214AV-02 4091376 9457814 (53,664 38) 
INVESTOR All SEK 6 25'Ir 2400 P l&M2Y-00 1,4m" 16,07899 34,07272 (17,9W r3) 
INVESTOR AS SEK 6 25 Ir 1,70D P mmo~,w 7-Aug-02 10,34674 24,13484 (1378810) 
INVESTOR AS SEK 6 25'Ir 2700 P 13%k9i-00 7-AU" 16,43307 3962547 (23,19240) 
INVESTOR AS SEK 6 2S Ir 650 p 13,Ju~W 7-Au"2 3,97224 9SM47 (5,58723) 
INVESTOR AB SEK 6 25'Er 85D P 14-Jun-00 74mg-02 5,19446 1248280 (7 .28834) 
INVESTOR AS SEK 6 25'Er sco P 16-May-OD S-Aug-02 309021 709548 (400927) 
INVESTOR AB SEK 6 25 It 26M P 16-May-00 SAM11-m 18 .09522 3691211 (2081689) 
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STOCKS 

SHSIFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

INVESTOR AB SEK 6 25'Er 2 60D P 16-May-OD 6-Aug-02 1548394 3691211 (21428 M 
INVESTOR AS SEK 6 25 *9 1900 P 16-May-OD 2~2 1210837 215,974 23 (f4.ws 86) 
INVESTOR AS SEK 6 25'Er 20D P 10-Aug-00 t3,AuO2 1 .29756 2ASS 85 o W129) 
INVESTOR AS SEK 6 25'Er 70D p 11-Aug-M 13,AUD-02 454148 1005220 (5,51072) 
INVESTOR AS SEK 6 25'Er 310D P ISAug-OD 13AUg-02 2011225 4450320 (24.390 W 
INVESTOR AS SFK 6 2S Ir 400 P 15,ljjg-OD 13,Aug-02 259SI3 S74235 (3 .14722) 
INVESTOR AS SEK 6 2S'W 1100 P i5-Aug-00 13-Aug-02 7,14008 15,79145 (865137) 
INVESTOR AS SEK 6,25 Ir 200 P I&AU2-00 13~Aug-02 1 .295 20 2 M D6 0 .53886) 
INVESTOR As SEK 6 25 S' 700 P 16-AL" 14AV-02 45-4561 992272 (5,37711) 
INVESTOR AS SEK 6 25'S' 3,600 P 3-Aug-00 12-Aug-02 23,33280 5145272 (2811986) 
INVESTOR AS SEK 8 2S'Er 300 P 10-Aug-00 12-ALV42 194440 4,34827 (240387) 
INVESTOR AS SEK 6 25'Er 2200 p IS-Aug-00 14-AL9-02 1422764 31 .15569 (1695805) 
INVESTOR A13 SEK 6 2511' 500 p 2-Od-00 14-Aug-02 323355 705807 (382451) 
INVESTOR AB SEK 6 25 7 4w P 28-Jul-W 9-Aug-02 2,54748 5 736 is (3 ISO 68) 
INVESTOR AS SEK 8 25'Br 2500 P 14-AF~00 SAug-02 1542589 36 714 12 (2125723) 
INVESTOR AS SEK 8 25 Ir Sw P 25~J~ 8Aw02 493661 1187401 (8,93740) 
INVESTOR AS SEK 625'Er 3 70D p 25-J" B-Aug-02 2280182 5491730 (3211543) 
INVESTOR AS SEK 6 25 Er 6,300 p 27-Jul~W SAu942 38.82472 9095802 (52,13330) 
INVESTOR AS SEK 6 25'Er SOD P 28-JuHl() "LW02 4 9M 12 11,47232 (6,54220) 
INVESTOR AB SEK 6 25'W 600 P 28-Jul-W 12-Aug-02 388136 8.60,423 (4 .72207) 
INVESTOR AS BEK 6 25'Er 2w P 3AW-00 12~2 1,29379 2 W.8 43 (156469) 
INVESTORS FINANCIAL SVCS CP 4,5W P 25.3tim 25,k"2 12604600 i2a39826 (2,3539S) 
INVESTORS FINANCIAL SVCS CP 300 P 3-Ja~M isOct-02 8.25473 1003275 (177802) 
INVESTORS FINANCIAL SVCS CP loo P 3-Jbr~02 20-Nov-02 3 320 SO 334425 (2335) 
INVESTORS FINANCIAL SVCS CP 100 P 3-Jar,02 I-Nov-02 310340 334425 (24085) 
INVISION TECHNOLOGIES INC COM IOODD P ISJuH2 3D,~ 337.6159 52 267,363 OD 70.32682 
INVISION TECHNOLOGIES INC COM I'm P 13-Sep 02 254OCt-02 W. 127 91 6357186 (3 443 W 
INVITROGEN CORP COM 3,300 P 17-Aug-01 2B-Jsm02 18154776 22045980 (38 912 IN) 
tHVrTROGEN CORP COM 29M P 17-AU941 29~Jow()Z 160,04772 19373740 (33.6n 69) 
tNVITROGEN CORP COM 2,100 P 204)ec-01 29-Ja"2 11539863 13139364 (1649701) 
INVITROGEN CORP COM 3,800 P 20-136~01 3DJX~W 20503542 23775992 (32 724 50~ 
INVITROGEN CORP COM 1400 P 204)ec-Ol 314S"2 78,38035 87,59576 (11,20941) 
INVITROGEN CORP COM 100 P 3-Ja"2 20-Mar-02 3,81644 598150 (2,16500) 
INVITROGEN CORP COM IOD P 3-Jar~02 10-May-02 325940 5,98150 (2,72210) 
INVITROGEN CORP COM 38W P 2541JI42 25-JuW2 12274000 12327466 (51165) 
IOMEGA CORP COM NEW 3200 P 30-Aug-02 i-Sop-02 3876400 38,764 OD 000 
IOMEGA CORP COM NEW 6,20D p 3DAug-02 I-SCP4D2 7514400 7486998 27404 
IOMEGA CORP COM NEW ow p I-Sep-D2 13-~ 10161 13 969600 46513 
IOMEGA CORP COM NEW 7,500 P 10%9ep,02 23-W-02 7212232 95,61450 (23,49218) 
IOMEGA CORP COM NEW 93M P I&SOPID2 23-Oct-02 89,43168 11841039 (28,97871) 
IONICS INC S400 p 30-Aug-02 I-Sop-02 11961000 12076020 (1,15020) 
IONICS INC 5400 P I-Sep-02 13-SepID2 124,87340 119,SIDOD 525340 
[PC HOLDINGS LTD COM tOOD P 30-Aug-02 I-Sep-02 30,1W 00 3021780 (37SO) 
IPC HOLDINGS LTD COM 24,500 P 30-Aug-02 I-Sap-02 739,410 OD 74064480 (1 234 SO) 
IRON MTN INC PA COM 82W P 25.JLd-02 25-JUW2 207,70600 20071378 (100778) 
IRON MTN INC PA COM 200 P 3,Jan-02 24-Od-02 530784 5,91900 (61116) 
IRON MTN INC PA COM loo P 3-Jam(32 I-NOYM 287741 295950 (8209) 
IRON MTN INC PA COM loo p S-Feb-02 20-Nq#-02 3,30790 309750 21040 
IRON MTN INC PA COM 200 P 3-Jan-02 ll-No~W 584782 5,91900 (7118) 
IRWIN FINL CORP 100 P 5-00-01 224&~02 1,66881 2.14757 (47876) 
IRWIN FINL CORP 425 P 9AX-01 S-Jan-02 723385 8,47875 (1.2" W) 
[RYAN FINL CORP 20D P 30-oct-ol 22-Jan-02 3,32495 3,05076 27419 
IRWIN FINL CORP 1 033 P S-Apr-01 I Wan-02 17,02048 20.eOB 35 (358767) 
IRWIN FINL CORP 342 p lo-~-w 15-Ja"2 5,57084 8.9sols (1 .35334) 
IRVAN FINL CORP 75 P 22-May-01 15-Jar~02 1,22299 1,81425 (59128) 
IRWIN FINI. CORP 2w P 30-Ad.01 15-jan-02 3AI 31 5,04000 0 T78 69) 
IRWIN FINL CORP 675 P 5-ocl-ol 15-Jan-02 IIODS93 1449610 (3.48917) 
IRWIN FINI. CORP 242 P 9-Apr-01 14,4wa2 3,99640 4 827 9D (83150) 
IRWIN FINL CORP Sw P 10-Apr-01 14-Jan-02 14,16905 1746150 (329244) 
IRWIN FINL CORP 125 P 5-Od-M 23-jan-02 213124 2,6a4 48 (55322) 
IRWIN FINI . CORP 300 P 8-O&AI 23-Jan-02 511498 6.35565 (1,24067) 
IRWIN FINL CORP 298 P 29-OU-01 23,tw~02 5,08088 4,50195 57893 
IRWIN FINL CORP 5w P 29-Ocl-ol 24-J~02 808408 7.5W 60 53048 
IRWIN FINL CORP 502 p 29-Od-01 25-Jan-02 805723 7,58381 47342 
IRWIN FINL CORP 200 P 30-W-01 2-~Ja~02 3,21005 3,04778 162-27 
IRWIN FINL CORP 1525 P %)-Od-01 25-JX~02 24,47664 2326205 121459 
IRWIN FINL CORP 502 P 29-00-01 25,Jan-02 SOS723 759361 47342 
IRWIN FINL CORP 200 P 30~oct-oi 254~02 321005 304778 16227 
IRWIN FINL CORP 13 p 3GOC~01 25,1&~02 20865 19a 30 1035 
IRWIN FINL CORP 1,512 p 3D4Dct-01 25,L"2 2426799 2305375 1,20424 
IRWIN FINL CORP -2227 P 3&Ocl-01 25,lan-02 -3574392 .33,823 64 (1,8490 28) 
IRWIN FINL CORP 10 ODD P i5-Feb-02 30-Aug-02 180,94454 14l 500 W 39.4445-4 
IRWIN FINL CORP 2DD P 0,Feb-02 I-Sep-02 3,64000 2 SM DD 81000 
IRWIN FINL CORP 3,000 p 29-Ad-02 I-Sep-02 54,60000 5179260 280740 
ISTAR FINL INC 3 20D P 25-Jul-02 25-Jul-02 87,0D8 00 8700800 ODO 
ISTAR FINL INC 9100 P &JL&M 6-Aug-02 257,91807 25807600 (157W) 
ITO-YOKADO CO Y50 I'Dw P 27-Sep-01 10-jan-02 39,75792 41,91548 (215756) 
[TO-YOKADO CO Y50 2000 p 2&,%ep-01 ISAW-02 7827745 8877547 (1049902) 
ITO-YOKADO CO Y50 2,000 P 2-0"1 15-May-02 95,9D7 59 91,74572 4,16187 
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SHSFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPT10N SOLD ACQ ACO SOLD PRICE COST (LOSS) 

ITO-YOKADO CO Y50 1000 p 22-Oct-01 154My-02 47 M 79 44,6W 54 327015 
ITO-YOKADO CO Y50 I OOD p Z-~W-01 ISMOY-02 4795379 44,784 U 3,111935 
fTO-YOKADO CO Y50 2,00D P I I-Apr-02 I&May-02 95 9107 59 9012390 5.710 79 
ITO-YOKADO CO YSO 900 p I-May-02 12-DOO-02 25 776 W 44,34359 (18,56873) 
ITO-YOKADO CO Y50 I'loo P 30-Apr-02 12-13~02 31,W505 54,21809 (2271304) 
FTO-YOKADO CO Y50 2,001) P 17-APP-02 12-D~02 6728192 90,10022 (3281830) 
ITO-YOKADO CO Y50 3.0co p 7-May-02 13-04~02 8567091 M 278 31 (80 W7 40) 
rrRON INC 4 DIXI P 30-Aug-02 I-Sep-02 54 040 OD 5384400 19600 
rTRON INC 40D P I-Sep-02 13-Sep-02 6 SM 56 540400 1 .13156 
ITRON INC 3 60D p I-Se"2 4-Od-02 6033778 48 636 0) 11,701 7a 
ITRON INC 4W P XSep-02 4-Oct-02 6,70420 521600 145820 
ITT EDL SVCS INC COM I 7DO p 21-Ajj2-01 19-Apr.02 83 .802 W 65,17-783 1062505 
ITT EDL SVCS INC COM 1475 p 21-Au2-01 5-AM-02 7198844 5855135 1543709 
ITT EDL SVCS INC COM 35M P 30-Aug-02 I-Sep-02 63,17500 93,17500 000 
ITT EDL SVCS INC COM IDO p I-Sap-02 2&Oct-W 226519 1.1105 OD 46019 
ITT INDS INC IND COM 3,000 p 30-Now4)O 22-Feb-02 17502967 9763200 77,39767 
ITT INDS INC IND COM 6,200 P S-Dec-OD 22-Feb-02 351 .72799 21886000 14288799 
ITT INDS INC IND COM 1,00D P 25,)L&-02 25-J"2 63 ODD 00 63 000 OD 000 
FIT INDS INC IND COM ow P 25-Jul-02 25,kd-02 37,800 DID 3780000 000 
ITT INDS INC IND COM 5800 P 25-Jul-02 25-Jul-02 36540000 364,79448 60552 
ITT INDS INC IND COM 7000 p 17-May-D2 30 Aug-02 471169al 400 sw 00 (938019) 
FIT INDS INC IND COM 900 p 17-Mrf02 30-Aug-02 61,18200 6179500 (60300) 
IVAX CORP 30D p 3-Jan-02 28-Jan-02 608240 5,86950 21290 
WAX CORP 300 p 3-Jan-02 13-Feb-02 538041 5,86950 (48909) 
WAX CORP 50D p 3-Jar,02 12-Mar-02 903936 978250 (74314) 
IVAX CORP SIX) p 3-JSI~02 16-Apr-02 797875 1173900 (376225) 
IVAX CORP 10700 p 25.JL"2 25-Jul-02 117 7DO 00 11897972 (127972) 
J & J SNACK FOODS CORP 2,10D P 30-Aug-02 I-Sep-02 8001000 7985796 16204 
J JILL GROUP INC COM 3200 p 3D-AL9-02 I-Sep-02 80,10000 79 472 96 68704 
J JILL GROUP INC COM I 20D P 13-Sep-02 18-Na#.02 2793758 2593284 200472 
J JILL GROUP INC COM I 9w p 4-Od-02 18-Now-02 4423447 35,34000 8 a94 47 
J JILL GROUP INC COM 3200 P I-Sep-02 1&440Y.02 74,50018 8016000 IS WO 84) 
J JILL GROUP INC COM IDD P 3-Sep-02 18-NOV-02 2,32813 2411 OD (8287) 
J P MORGAN CHASE & CO COM 23100 p 25-J"2 25-Jul-02 516 2115 00 516 2&5 OD ODD 
J P MORGAN CHASE & CO COM 115,100 P 25-JLd-M 25-Jul-02 2 572,495 OD 275816432 (18567932) 
J P MORGAN CHASE & CO COM 25 SOD P 25-JuI-W 25-Ad-02 572,1600D 572 ISD DD OOD 
J2 GLOBAL COMMUNICATIONS INC 2.8W P 30-Aug-02 I-Sep-02 50 400 OD 50 400 0) 000 
J2 GLOBAL COMMUNICATIONS INC 9w P I-Sep-02 13-Sep-02 10,37735 16 200 0) 217735 
J2 GLOBAL COMMUNICATIONS INC 100 p 8-Oci-02 20,Dec .02 1 642 99 201396 (37097) 
JABIL CIRCUIT INC COM 400 P 3-J~02 12-MV-02 956809 9,92128 (35319) 
JABIL CIRCUIT INC COM 300 p 3-Jarp02 IS-Apr-02 6,60529 744096 (0567) 
JABIL CIRCUIT INC COM 300 p 3-Jan-02 20-M".02 7.22248 744096 (21850) 
JABIL CIRCUIT INC COM 2.100 p 25-J"2 2&JuW2 33 726 OD 33,72600 000 
JABIL CIRCUIT INC COM 11000 P 25-JuW2 25-Jul-02 178 660 OD 180 945 W (4285SO) 
JABIL CIRCUIT INC COM 300 p 3-Jan-02 24-Oct-02 4 549 75 744096 (289121) 
JABIL CIRCUIT INC COM 2DO P 3-Ja"2 20-NOY-02 353711 4 96D 64 (1,42353) 
JABIL CIRCUIT INC COM 2w P 3-Jan-02 2-DOO-02 4 325 W 496064 (6m 78) 
JACK IN THE BOX INC COM 2100 P 3D.Aug-02 I-Sep-02 59 325 DD 59,8M 02 (55902) 
JACK IN THE BOX INC COM 2100 P I-Sup-02 200§~W 3460002 59 325 OD (24,72498) 
JACK IN THE BOX INC COM Iw P 3-Sep-02 20-DOC-02 164762 274300 (109538) 
JACOBS ENGR GROUP INC COM 2,400 P 15-Jun-01 8-Apr-02 84,2134S 8093004 3,20342 
JACOBS ENGR GROUP INC COM 2,200 P 15,Jun-01 8-Apr-02 T7 195 67 7449750 2 ON 17 
JACOBS ENGR GROUP INC COM 6500 P 25-JW.02 25-JLd-02 203,71000 201 78795 I'an 05 
JACOBS ENGR GROUP INC COM 100 P 3-Jan-02 1 I-NDV-02 311690 3,29425 (17735) 
JACOBS ENGR GROUP INC COM 100 p 3-Jan-02 2-0~02 369398 3,29425 39963 
JAKKS PAC INC 7W P 12-Jan-01 30ALg-02 826675 755160 71515 
JAKKS PAC INC 1,300 P 124~01 3DAug-02 1472440 14,02440 70000 
JAKKS PAC INC 2,500 p IS-Ja~01 30-Aug-02 2831615 2658950 172665 
JAKKS PAC INC aw p 17-jarlol 30ALWO2 9061 17 6,629 04 45213 
JAKKS PAC INC 1000 P 18-Jan-01 3()-AiqM 11,32846 1031250 101396 
JAKKS PAC INC 140 p 2-Apr-Ol 30-AU2-02 1 58570 142825 15945 
JAMS PAC INC 125 P 22-May~01 30ALig-M 1,41SIH 213625 (72044) 
JAKKS PAC INC 500 P 20-Sep-01 30-Aug-02 566323 6,95355 (129032) 
JAKKS PAC INC 2,600 P 22-May-02 30-Aug-02 2944879 4615000 (16,70121) 
JAKKS PAC INC 4.600 P 254~ 30-Aug-02 52,10171 49,772 92 2,32879 
JAXKS PAC INC 167S P 29-JuW2 30-Aug-02 111 971 82 1892050 4532 
JAPAN AIRLINES Y50 160DO P S-D~01 8-Aug-02 41.3W 31 45,28534 (392503) 
JAPAN AIRLINES Y50 16,000 P r~13~01 9,Aug-02 41,W7 87 45 2a5 34 (4,2T7 47) 
JAPAN AIRLINES Y50 12 ODO p 11-0~01 2DAug-M 2913494 31,54924 (241430) 
JAPAN AIRLINES Y50 22,OW P I-Feb-02 20-ALQ-02 5341407 51,31466 2,09941 
JAPAN AIRLINES Y50 10,000 p 7-D~01 19-Aug-02 2466543 2836089 (369546) 
JAPAN AIRLINES Y50 13 ODO p 10-13~01 I%Aug-02 32 015 05 35,74472 (3,67967) 
JAPAN AIRLINES Y10 9,000 P 7-0~01 I&Aug-02 22 .74151 2552481 (2,78330) 
JAPAN AIRLINES YSO 10 OCID P 6-13~01 ISAug-02 2563934 28 3W 33 (266389) 
JAPAN AIRLINES Y50 6 OOD P 7-De"I ISAug-02 15 383 W 1701654 (163294) 
JARDEN CORP 2300 P 30-ALV-02 I-Sep02 62,675 W 62,67500 000 
AkROEN CORP 300 P I-Sep-02 4-Oct-02 810395 8,17500 (7105) 
JC PENNEY CO INC COM 210D p ISAL.9-01 17-May-02 523042 6421633 (1,82291) 
JC PENNEY GO INC COM 12.100 P 17-AUg-01 17-Mgy,02 301,035 111) 31205053 (1016464) 
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JC PENNEY CO INC COM 7500 P 16-ALq-01 lrMa"2 156,301 58 19362975 (732787) 
JC PENNEY CO INC COM 3,10) P 25-JuW2 25-Jul-W 54 622 DD 54 622 OD ODD 
JC PENNEY CO INC COM 18,900 P 25-Jbil-M 25-Ju~W 33301800 320,65551 12 362 49 
JC PENNEY CO INC COM 24,500 P 16-JtA-02 30-ALQ-02 42600786 42751520 (1,50734) 
JC PENNEY CO INC COM 3,000 P 16-Jul-02 30-AtQ-02 52,08000 6234880 (26880) 
JC PENNEY CO INC COM 9,900 P S-Oct-ol 14-ALV-02 154,68680 228,18411 (7349731) 
JC PENNEY CO INC COM 4600 P 9-OU-01 14-Aug-02 7187467 10296502 (31,D9D35) 
JC PENNEY CO INC COM sw P 9-Oct-01 14-Aug-02 7,13M 66 11,19185 (335719) 
JC PENNEY CO INC COM Isow P 14-Dec-01 14-Aug-02 235,03991 350,81700 (115,77709) 
JDA SOFTWARE GROUP INC 5400 P 21-J~W 11-Apr-02 16334507 11037330 6297177 
JDA SOFTWARE GROUP INC 5600 P 21-Jan-00 2-Apr-02 164,75991 114,46120 50,29871 
JDA SOFTWARE GROUP INC 26W P 21-Mar-OD SJul-02 40,70627 4031250 (5,526 23) 
JDA SOFTWARE GROUP INC 1.600 P 21-Mar-W 9-JtjW2 2044242 2850000 (805758) 
JDA SOFTWARE GROUP INC 25M P wun-00 949-02 31,94128 4312500 (1118372) 
JDA SOFTWARE GROUP INC 1,700 P 26-JUI-00 9-Jul-02 21,72007 28,68750 (696743) 
JDA SOFTWARE GROUP INC 1400 P 21-Sap-01 9,Jul-02 1788712 1686300 1,02412 
JDA SOFTWARE GROUP INC 1,100 P 21-Jan-00 5-JuW2 17,25573 22,411,2145 (522772) 
JDA SOFTWARE GROUP INC 400 P 24-Jan-00 5-ju~m 627481 8,37400 (2,D9919) 
JDA SOFTWARE GROUP INC 4300 P 24-Jan-W 5-Jul-02 67,45421 8815000 (2069579) 
JDA SOFTWARE GROUP INC 4,300 P 30,Aug-02 I-SOP-02 54,48100 5579035 (130935) 
JDN RLTY CORP COM 3,3W P 30-AL19-02 1-Sep-02 4158000 4 1,58() 00 000 
JDN RLTY CORP COM 3500 P 30-Aug-02 I-Sep-02 44,10DOO 44,2W 05 (19005) 
JDN RLTY CORP COM 9,100 P 15-Oct-02 31-Od-02 98,62463 9586404 176059 
JDN RLTY CORP COM 2100 P 16-00-02 31-W-02 22,7S953 2227386 48567 
JDN RLTY CORP COM 101) P 22-Oct-02 31-00-02 1 063 79 108623 (244) 
JDS UNIPHASE CORP COM 16,10D P 25-Jul-02 25-JuW2 4073300 40 733 D) 0 w 
JDS UNIPHASE CORP COM 85,400 P 25-Jul-W 25-JL"2 216,06200 234337SO (1827560) 
JEFFERIES GROUP INC NEW COM 1,400 P 30-Aug-02 I-Sep-02 6147400 6147400 0 w 
JEFFERIES GROUP INC NEW COM 3,500 P 30-Aug-02 "ep-02 153.6B5 00 153,6a5 00 000 
JEFFERIES GROUP INC NEW COM 25,5W P 30-Aug-02 1-Sep-02 1 11970500 1,145,332 50 (2562750) 
JEFFERIES GROUP INC NEW COM Boo P 30-Aug-02 I-Sep-02 3512000 3587200 (744 W) 
JEFFERIES GROUP INC NEW COM 100 P I-Sap-M 18-NM-02 4,16397 439100 (22703) 
JEFFERSON PILOT CORP COM 1,7W P 25-JuM 25-.h"2 69,32600 69,32600 000 
JEFFERSON PILOT CORP COM 10600 P 25-Jul-02 25-JuW2 432,26800 43299304 (72504) 
JEFFERSON PILOT CORP COM S 3DO P I-May-02 30-Aug-02 225,05422 26004980 (34,96550) 
JEFFERSON PILOT CORP COM 5,ODD P 6-May-02 30-ALig-02 212,34360 24409950 (3175590) 
JEFFERSON PILOT CORP COM 1.4W P 29-Apr-02 3D-Aug-02 58,968 00 7007000 (1110200) 
JEFFERSON PILOT CORP COM 200 P I-May-02 30-Aug-02 842400 9,81320 (138920) 
JETBLUE AIRWAYS CORP 550 P I 1-Apr-02 12-Apr-02 22511 32 15,12000 739132 
JETBLUE AIRWAYS CORP Sw P I I-Apr-02 29-Apr-02 2632072 1512000 11,20D 72 
JETBLUE AIRWAYS CORP 400 P 25-Jul-02 2S .Jul-02 1634000 15,63800 (29600) 
JM SMUCKER COMPANY 134 P 30-Jun-W 4-Jun-02 476767 2,82958 1 OW09 
JM SMUCKER COMPANY Is P i7-Jan-01 4-Jun-02 58927 41451 15476 
JM SMUCKER COMPANY a P 25.Jar~01 4-Jun-02 28464 20852 7812 
JM SMUCKER COMPANY 6 P 29-Jan-01 4-Jun-02 21348 1480S 9543 
JM SMUCKER COMPANY 12 P 27-Apr-01 4-Jun-02 42696 26231 16465 
JM SMUCKER COMPANY 20 P 3-Jon-02 G-Jun-02 67492 50169 9323 
JM SMUCKER COMPANY 2 P 4-Jar,02 6-jur,02 6749 5781 gee 
JIM SMUCKER COMPANY 4 P 12-Mar-02 6-Jun-02 13498 12404 1094 
JM SMUCKER COMPANY 21W P 3-Jun-02 3DAug-02 7787631 7592277 195254 
JM SMUCKER COMPANY 1,400 P &Jun-02 30-ALQ-02 51,91588 48,65490 3,26198 
JM SMUCKER COMPANY ow P 6-A~02 3GALS-02 3337SI3 3073779 263734 
JM SMUCKER COMPANY sm P 20-Jun-02 30-Aug-02 18641 74 17 030 D) 151174 
JM SMUCKER COMPANY 450 P 21-Jun-02 30-Au" 18,68757 1522107 146650 
JM SMUCKER COMPANY 450 P 21-Jun-02 I-Sep-02 1635750 15,22107 113643 
JM SMUCKER COMPANY 300 P 24-Jun-02 I-SOP-02 10 905 OD 1012554 77946 
JM SMUCKER COMPANY 700 P 25-Jur,02 I-Sep-D2 2544500 23,64460 100040 
JM SMUCKER COMPANY 445 P I-Jul-02 I-Sep-02 1617575 14,96709 1,208 6B 
JM SMUCKER COMPANY 1,280 P 3-JuW2 I-SOP-02 46,528 OD 41,7a5 73 474227 
JIVI SMUCKER COMPANY 725 P 29-Jul-02 "ep,02 2835375 24.10988 224357 
JO-ANN STORES INC CL A 1600 P 30-ALM-02 I-Sep-02 48 ODD 00 48,DD0 00 ODD 
JO-ANN STORES INC CL A 300 P 30-Aug-02 1,%P-02 9000W gvmw (28800) 
JO-ANN STORES INC CL A 1900 P I-Sep-02 IXSep-02 62,733 V 57 ODD 00 5,73383 
JO-ANN STORES INC CL A IDD P 3-Sep-02 13-~ 330178 2,97300 32878 
JO-ANN STORES INC CL A IDO P ISSep-02 I&Ncv-02 2,35830 301338 (65508) 
JO-ANN STORES INC CL A 300 P I 949P.02 15-1,1~02 709946 9 D40 14 (1 9640 68~ 
JO.ANN STORES INC CL A 100 P 19-Sep-02 19-NOV-02 243520 3,01338 (STT 18) 
JOHN NUVEEN CO CL A 1,500 P 25-JuW2 25-JUW2 32,400 W 3313200 (73200) 
JOHN NUVEEN CO CL A 10 ODO P 30-Aug-02 I-SepM 225,DD0 W 225 ODD 00 000 
JOHN NUVEEN CO CL A 400 P 30-ALQ .02 I-Sep-02 9 ODD W 9 146 W (146W) 
JOHNSON & JOHNSON COM Goo P 24-Aug-01 234W~M 35,28247 32,98200 2.30047 
JOHNSON & JOHNSON COM SIX) P 24-Aug-01 3-Jan-02 291695S 2748500 168456 
JOHNSON & JOHNSON COM 600 P 24-AL9-01 22-Feb-02 3525847 32,98200 227647 
JOHNSON & JOHNSON COM sm P 3-Jan-02 28-MW-02 3263041 2915250 347791 
JOHNSON A JOHNSON COM 1,60D P 24-Aug-01 2-May-02 10206508 8795200 14,11308 
JOHNSON & JOHNSON COM 34 70D P 25.JL"2 254d~02 168939000 1,689'ago 00 000 
JOHNSON A JOHNSON COM ia3,9W P 25-Jul-02 25,k"2 8.955.930 00 8.906,994 21 48,93679 
JOHNSON & JOHNSON COM 3000 P 25-JuI412 25-JL6.02 146 iDO 00 147,543 90 (1443 9D) 
JOHNSON & JOHNSON COM 28 900 P 25-Jul-02 25-JI"2 1407,43000 1,407,430 DO 000 
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JOHNSON & JOHNSON COM 600 P 3-Ja"2 30-Ad-02 30,91708 34,98300 (4,05594) 
JOHNSON CTLS INC COM 1000 P 25-hA.02 25-JUW)2 77 9W 00 7'7,9D0 OD 000 
JOHNSON CTLS INC COM 6,300 P 25-Jh"2 25-JuI-02 49077000 489.04695 172305 
JOHNSON CTILS INC COM 200 P iSO~W 30-Aug-02 1725800 9,82246 7,43554 
JOHNSON CTLS INC COM 100 P 29-Jan-01 3OAug-02 862900 632750 2,30150 
JOHNSON CTILS INC COM 6w P 1.MW-01 30-Aug-02 5177400 3979536 1197864 
JOHNSON CTLS INC COM Gw P I-MM-01 3DAug-02 si,a34 36 3979536 12,039 0) 
JOHNSON CTLS INC COM wo P 19-MW-01 3DAug-02 51 .&%4 36 3808800 13,74636 
JOHNSON CTLS INC COM 500 P 30-MM-01 3OAug-02 61 BU 30 37,4M &a 1434045 
JOHNSON CTLS INC COM 700 P 7-May-01 30.AugM 80,47342 50,42730 1004512 
JOHNSON CTLS INC COM 22W P 7-May .01 30-Aug-02 113543555 15B 486 80 29,94975 
JOHNSON CTILS INC COM 29M P 7-jun-01 30."-02 248,39231 20945179 3891052 
JOHNSON CTLS INC COM 1,60D P 25-Sep-01 30,kg-02 137 0" 03 9700605 40 037 95 
JOHNSON CTLS INC COM Soo P I&Apr-02 3"ug-02 5139151 52,82214 (1 .43063) 
JONES APPAREL GROUP INC CON 100 p 3-J~02 13-Feb-02 3,525 " 331250 21294 
JONES APPAREL GROUP INC COM 200 P 3-Jan-02 22-Feb-02 a,seosg 862500 35509 
JONES APPAREL GROUP INC COM 20D P 3-J2n-Q2 5-Feb,02 646890 6,62500 (15810) 
JONES APPAREL GROUP INC CON 2w P 3-Jan-02 20-MM-02 720489 6,625 OD 57989 
JONES APPAREL GROUP INC CON 200 P 34~02 18APr-02 7,70976 6,62500 105476 
JONES APPAREL GROUP INC COM 200 P 3-Jan-02 8Apr-02 723478 662500 ow 78 
JONES APPAREL GROUP INC COM BOO P 10~Muy-00 I 544ay-02 32,43260 2124538 11,18724 
JONES APPAREL GROUP INC COM I aw P 10-Mvy~O) 28-'U"2 67 T74 08 47,80205 19.97202 
JONES APPAREL GROUP INC COM 1,5w P 25-Jul-02 25-Jul-02 47,3150) 4735500 ODD 
JONES APPAREL GROUP INC COM 8,500 P 25-JuW2 25-Jul-02 26851500 270,01185 (1,49585) 
JONES APPAREL GROUP INC COM 400 P 10-May-00 30-Aug-02 1458756 1062268 396485 
JONES APPAREL GROUP INC COM 10D P SJ~W WAug-02 3 646 89 2 581 OD 1,06589 
JONES APPAREL GROUP INC COM 2,700 P 6.JWW 3DAug42 9771762 6958700 2803062 
JONES APPAREL GROUP INC COM I 90D P 27-Jtu~W 30-Aug-02 68,76425 4184750 2691675 
JONES APPAREL GROUP INC COM 300 P 2DIMI,01 30,Aug-02 1085751 11,34150 (49399) 
JONES APPAREL GROUP INC COM 1,700 P 24AW-01 3OAug-02 6152591 6285376 1132785) 
JONES APPAREL GROUP INC COM 3 IOD P I-ALQ-01 30AW-02 11219430 105 6W 39 OWS91 
JONES APPAREL GROUP INC COM 1100 P I-ALV-M 30,"-02 39,81058 35,72998 4 050 SID 
JONES APPAREL GROUP INC COM 1,40D P 2-Aug-01 30-Au2-02 5066839 44,52840 813999 
JONES APPAREL GROUP INC COM 2 ODD P 7ALI-01 30-Au"2 7238342 66,68700 569642 
JONES APPAREL GROUP INC COM 900 P 3-JuW2 30-Aug-02 3257254 3009600 2,47654 
JONES APPAREL GROUP INC COM 1,100 P 10-May-M 15-Aug-02 40,577 TIT 2921237 1136541 
JOURNAL REGISTER CO COM 912 P 22-May-02 3DAU2-02 16,612S4 19,80955 (319661) 
JOURNAL REGISTER CO COM 2w P 23-M2y-02 30AUQ-02 433540 5woo (50766) 
JOURNAL REGISTER CO COM 400 P 29-Ad-02 30-AL942 7.288 38 689000 39838 
JOURNAL REGISTER CO CON 700 P 2-JanM 30A.9-02 12,80261 14,157 7a (135517) 
JOURNAL REGISTER CO COM 475 P 3-Jan-02 WAup-02 868749 9,68494 (89745) 
JOURNAL REGISTER CO COM 1325 P 7,Ja~ 3DAug-02 2423352 2657937 (2,34565) 
JOURNAL REGISTER CO COM 600 P 11-4n02 3DAUIT-02 10,97357 11,97800 (100233) 
JOY GLOBAL INC 2700 P 313-Aug-02 I-Sep-02 3504600 3504600 000 
JOY GLOBAL INC 1 700 P 30-Aug-02 1-Sep-02 2206600 21 658 D) 409 W 
JUNIPER NETWORKS INC COM 300 p 34~02 13-Feb-02 4,W6 43 S54150 (2,53507) 
JUNIPER NETWORKS INC COM SIX) P 3-Jan-02 12-MW-02 8,96239 10,90250 (3,94011) 
JUNIPER NETWORKS INC COM 100 P -~Jan-02 I&Apr~02 1,16346 2.IWSO (1,01704) 
JUNIPER NETWORKS INC COM 300 P 22,.!W~02 IS-Apr-02 3,49039 489480 (140441) 
JUNIPER NETWORKS INC CON 20 50D P 25-JU142 2&Ju~-W 14862500 154,13335 IS SW 35) 
K SWISS INC CIL A I ODD P 33-Aug-02 1-gep-02 10,750 DID 19 389 DID (639 OD) 
K SWISS INC CIL A 14500 P 30-Aug-02 I-SOP-02 271075 OD 282,OM 25 (1012025) 
K SWISS INC CL A 750D P 30-Aug-02 I~Se ;,02 140 625 CID 13920000 1,42500 
K SWISS INC CIL A 23,000 P I-Sep-02 I&DW-02 52838513 431,250 OD 9513513 
K V PHARMACEUTICAL CO CL A 3100 P 26-Aug-02 I-Sep-02 S967500 63,73817 (406317) 
K V PHARMACEUTICAL CO CIL A 7500 p 27-Aug-02 I-Sep-02 144.37500 153,33075 (895575) 
K V PHARMACEUTICAL CO CIL A 7,5W P 2&Aug-02 1-Sep-02 144 375 OD 14455725 (18225) 
K V PHARMACELMCAL CO CIL A 6000 P 296Aug-02 I-Sep-02 115swoo 117 300 OD (I aw 00) 
K V PHARMACEUTICAL CO CIL A 2900 P 3&ALQ-02 I-Sep-02 55 625 OD 5734750 (152250) 
K v PHARMACEUTICAL CO CIL A 3 OOD P 30-Aug-02 I-Sep-02 S7 750 OD 5893650 (1,19650) 
K V PKARMACELMCAL CO CIL A 2 900 P 2&Aug-02 I-Sep-02 s5 a25 00 5962603 (3,80103) 
KANSAS CITY SOUTHERN COM NEW 13900 P 30AU9.02 I-Sep-02 210 585 OD 210,55500 000 
KANSAS CITY SOUTHERN COM NEW 1,300 P I-Sep-02 13-Sap-02 18,34725 19,69500 (1,34775) 
KANSAS CITY SOUTHERN COM NEW 4500 P I-SOP-02 4-w-D2 S4,677 a5 68 175 OD (1349715) 
KANSAS CITY SOUTHERN COM NEW 1,700 P I-Sep-02 2&OcI-02 2358763 25,755 OD (2,16737) 
KBROMECOM 1,200 P 27-JLM .00 14-Jun-02 54,73635 2289852 3183793 
KBHOMECOM 750 P 27-Ju~O) 20-Jun-02 3864255 1431158 24.33100 
IKE HOME CON 100 P 22-May-W 20,hff~02 5,15234 270950 2,44294 
KSHOMECOM 250 P 30-Jul-01 20-Ar,02 12,88085 7,92875 495211 
KBHOMECOM 600 P 25-kd.02 25-JLO-M 2659800 265SSOO 000 
KS HOME COM 1,292 P 25-Jul-02 25-Ju6M 57,27438 57 SM 18 (528 82~ 
KBROMECOM I sm P 25-A602 25,kd-02 $0,14864 8014864 000 
KSHOMECOM 210D P -~Aug-(Q 14ep-02 100,060D 118 637 43 12057S7 
KBHOMECOM 30D p 30-Aug-02 1-Sep,02 14,395 OD 1446999 (8499) 
KBHOMECOM 5,900 P 30-ALWM 1-Sep-02 28290500 25451983 (161483) 
KBHOMECOM 4000 P I-Sep.02 25-Sep-02 18886357 191,8WO) (493543) 
KBROMECOM 4300 P I-SepO2 26-Rep-02 215,03852 208,195 OD 885152 
KEANE INC COM 10 .000 P 30-Aug-02 I-SapQ2 81,OD000 8407800 (3,07800) 
KEANE INC COM 3700 P I-Sep-02 13-Sep 02 31 .245 111 29 970 OD 127518 
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KEANE INC COM 8300 P I-Sep-02 25-00-02 4966123 51030 OD (146877) 
KEANE INC COM SOO P 3-~P-02 2540ct-02 472012 488298 (16286) 
KEITHLEY INSTRS INC COM 5600 P 3OAug-02 I-Sep-02 77,840 00 al .424 OD (3,58400) 
KElrHLEY INSTIRS INC COM I.IDD P I-S&P-02 18-NOV-02 1234052 Is 2100 00 (294948) 
KEITHLEY INSTRS INC COM Soo P I-Sep-02 20D~02 7,66410 8,34000 (67590) 
KELLOGG CO COM 2010 P 3%Lr,02 22-Jar,02 6,31456 5 9" 82 36974 
KELLOGG CO COM 30D p 3-JarrO2 22-Fab-02 1043138 8,91723 1,51415 
KELLOGG CO COM 10 40D p 16-Oct-ol 13-Jun-02 360,13178 300 960 40 5917138 
KELLOGG CO COM 3DD P 3-JMV02 24-Jun-02 1069449 8,91723 1 7,n 26 
KELLOGG CO COM 4 70D P 2546W 25-Ju~W ISO -A 00 158~m 00 0 DD 
KELLOGG CO COM 41,800 P 25-JUI-02 254L&02 161,65400 161 S84 OD 0 00 
KELLOGG CO COM 12 SOD P 25-Jul-02 2&Jtd-02 42436800 41667192 769608 
KELLOGG CO COM 4 700 P 3-A"2 I"Aq-02 16104393 160 Sr2 92 35101 
KELLOGG CO COM 13300 P -~Jui-02 14-AU02 4S9.97728 45464188 533540 
KELLOGG CO COM 300 P 3-Jan-02 7-W-02 10381 12 891723 146389 
KELLWOOD CO 15,200 P 30-Au2-02 I~Se"2 37878400 378.2SO48 53352 
KELLWOOD CO 5.700 P "epW 13-Sep-02 14226714 14204400 22314 
KELLWOOD CO 3 70D P I-Sep-02 25-Oct-02 8525394 92.2D4 00 (695006) 
KELLWOOD CO 2 60D P I-Sep-02 4-Oct-02 55.56812 6479200 (9,22358) 
KELLWOOD CO 70D P I-Sep-02 IS-Nov-02 17,16488 1744400 (27912) 
KELLY SVCS INC CL A 800 P 3OAug-02 I-Sep-02 18,87200 1896704 (a5 04) 
KELLY SVCS INC CL A 5600 p 3"mg-02 I-S@PG2 132,10400 132.61304 (509 04) 
KELLY SVCS INC CL A 26,700 P 30-AU2-02 I-Sep-02 62985300 632,28003 (242703) 
KELLY SVCS INC CL A 1 100 P 3OAug-02 I-Sep02 2594900 2408650 9r.2 50 
KELLY SVCS INC CL A 1000 P I-SePID2 25-Od-02 2355689 2359000 (3311) 
KEMET CORP COM 6,100 P 25-AI~02 254042 7584000 7951899 (387899) 
KENSEY NASH CORP 7000 P 25-Aug-02 I-SOP4W 121 800 00 12164320 ISS80 
KENSEY NASH CORP 8,750 P 27-Aug-02 I-Sep-02 15225000 153,81538 (1,56538) 
KENSEY NASH CORP 8,750 P 28-Aug-02 I-Sep-02 15225000 15274000 (49000) 
KENSEY NASH CORP 7,000 P 29-AugM I-Sop-02 121 80D 00 12065-480 114520 
KENSEY NASH CORP 3500 p 30-Aug-02 I-SOP-02 60,9DO 00 6073410 16590 
KERR MCGEE CORP I'loo P 25-JUI-02 25-JuI-02 46 970 GO 4697000 GOD 
KERR MCGEE CORP 7100 p 25-JuW2 254ul42 303,170 DO 304 3al 38 (119138) 
KEY ENERGY SERVICES INC COM 6400 P 19-Deo-01 I-SOP-02 52,48000 5463424 (215424) 
KEY ENERGY SERVICES INC COM 18200 P 19,0~01 I-Sep,02 132,"0 00 111,292 92 (5 .45292) 
KEY ENERGY SERVICES INC COM 7700 p 20-Dec-01 I--4P4D2 63 M 00 65,51008 (2,37006) 
KEY ENERGY SERVICES INC COM 4 Soo P 30AL19-02 I-Sep-02 3935000 39 360 00 0 00 
KEY ENERGY SERVICES INC COM law P 30,kg-02 1-SOP-02 13 120 OD 1343408 (31408) 
KEY ENERGY SERVICES INC COM 49M P 30,~ I-SOP-02 4018000 410448S (864 a5) 
KEY ENERGY SERVICES INC COM 6,700 P 1"~ol I-Sep02 5494000 5719522 (225522) 
KEY ENERGY SERVICES INC COM 41 60D P I-Sep-02 16-SePID2 32987802 34112000 (1124198) 
KEY ENERGY SERVICES INC COM 1,200 P I-Se-PID2 20-D~02 11,17514 9,84000 133514 
KEYCORP NEW COM 49M p 25-Jt&02 25-JuW2 112,70000 112 70D 00 000 
KEYCORP NEW COM 30100 P 25-Jul-02 254uI-02 692,30000 6114,71179 7,511821 
KEYCORP NEW COM 70D p 27-AL,9.98 30-Aug-02 18,78100 20,24S89 (145489) 
KEYCORP NEW COM I 9w P 28-Aug-98 30-Au"2 50,077 DO 5302599 (294899) 
KEYCORP NEW COM 100 P 22-Od-9a 30-Aug-02 2,68300 3,07700 (3S400) 
KEYCORP NEW COM 100 p 2&~Dcl-ga 30-Aug-02 2.6113 OD 287700 (19400) 
KEYCORP NEW COM 700 P 10-D~98 30, AU9.02 18 781 OD 2213084 (334964) 
KEYCORP NEW COM 200 p ll-D~98 30-Aug-02 5,366 00 631200 (94600) 
KEYCORP NEW COM Soo P I Wff,49 30-ALV-02 21464 OD 2624000 (4 T76 00) 
KEYrORP NEW COM 2,100 P ll-J~99 30-Aug-02 5564832 68,aao OD (1323168) 
KEYCORP NEW COM 1300 P 12-May-99 30,kug-02 3444996 4394520 (949624) 
KEYCORP NEW COM 700 P 24-~99 30-Aug-02 18 549 44 24,a79 68 (6,33024) 
KEYCORP NEW COM 700 P 25-Mffy-99 30-AL9-02 18,54944 24,80450 (825506) 
KEYCORP NEW COM 2300 P 21-Mm-00 30-Au" 6094815 43 1112 50 1776566 
KEYENCE CORP Y50 200 P S-Deo-01 5-Fe"2 23,76921 39,05934 (1029013) 
KEYENCE CORP Y50 2w p 7-J~02 5-Feb-02 28,76921 35 545 IB IS T75 97) 
KEYENCE CORP Y50 300 P 8,W~02 5-Feb-02 4315382 52 .021 55 (886773) 
KEYENCE CORP Y50 400 P 6-138~01 4-Feb-02 6074311 7811868 (17,37557) 
KEYENCE CORP Y50 300 P 5.Doc-ol 4-Feb-02 45,55733 5673038 (11,17905) 
KEYENCE CORP Y50 500 P 5-Dec-01 I-Fab-02 76,99711 9456064 (1856363) 
KEYENCE CORP Y50 300 P 22-Feb-02 27-May-02 6426505 54 "S 79 931926 
KEYENCE CORP Y50 100 P 26-Feb-02 2S-Mwf-G2 21,18551 18.OB477 3,10074 
KEYENCE CORP Y50 100 P 22-Feb-02 2&Atay-02 21,19551 18,31528 287025 
KEYENCE CORP Y50 200 P 25-Feb-02 28-May-02 4237102 38.29448 8,07654 
KEYENCE CORP Y50 200 P 26-Fab-02 29-May-02 4241305 36,16954 624351 
KEYENCE CORP Y50 10D p 27-Fel~02 29-MAy-02 21,206 53 1814169 305484 
KEYSPAN CORP 1600 P 25-Ji"2 25-JUI-02 5158400 51,58400 000 
KEYSPAN CORP 9900 P 25-JuI-02 25-JL"2 319 176 OD 31257369 6,60231 
KEYSPAN CORP I 60D P 13-A~02 30ALV-02 56,37382 5912000 (2,74618) 
KEYSPAN CORP 10,600 P lg-Ar~02 3D-Aug-02 373,47657 39208844 (is 589 M 
KEYSPAN CORP 2 7W P 13,JW,42 30-Aug-02 9460800 9976500 (515700) 
KEYSTONE PPTY TR CORP COM 35W P 31Aug-02 I-SOPID2 57 540 GO 57.70590 (16590) 
KEYSTONE PPTY TR CORP COM 3500 P I.Sep-02 ISNM-02 5847273 S754000 93273 
KIMBERLY CLARK CORP COM 100 p 3,4m-02 r~Feb-02 5,92941 585150 4791 
KIMBERLY CLARK CORP COM loo P 3-Jar,42 20-MU-02 6.42014 5,80150 53364 
IUMBERLY CLARK CORP COM 10D p 30-MM-01 2a-Jun-02 6,15560 6 79D 00 (63440) 
KIMBERLY CLARK CORP COM 1600 p 30-Jun-OD 2SkxI-02 95,43967 91.80 w 664167 
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KIMBERLY CLARK CORP COM 100 P 29-Jan-01 28-Jun-02 615560 632450 (168 9D) 
KIMBERLY CLARK CORP COM 700 P 3D-Jun-OD 28,h~02 43,43369 4018350 3,25019 
KIMBERLY CLARK CORP COM OIOD P 25-kd-02 26-Jul-W 35605700 35605700 ODD 
KIMBERLY CLARK CORP COM 27 SW p 25-Jul-W 25-JUS-02 1,605 .175 00 I,SDI 723 75 345125 
KIMBERLY CLARK CORP COM 0.2W P 25-Jul-02 25-Jul-02 537 054 00 53700400 000 
KIMBERLY CLARK CORP COM 300 P 30-Mw-01 3DAug-02 17 952 OD 20,370 OD (2,41800) 
KIMBERLY CLARK CORP COM 2700 P 27-Apr-01 3DAugM 161 SSS DD 169 an 40 1 .83860 
KIMBERLY CLARK CORP COM 60D P O~Msy-01 3D-Aug-02 35,904 OD 34,99464 9D936 
KIMBERLY CLARK CORP COM 100 P g-LUY-01 30AU2.02 588182 5 032 " 4935 
KIMBERLY CLARK CORP COM I 5DD P MJun-Oi 30,Aug-02 8822734 83,3117 50 433984 
KIMBERLY CLARK CORP COM I ODD P 3-ALIQ-01 30-Aug-02 6581823 ei.aosso (2,988 57) 
KIMBERLY CLARK CORP COM 100 P 3-JamW I "ov-02 504417 5,88150 (83733) 
KIMBERLY CLARK CORP COM IOD P 3-4w,02 18-Dec-02 46908S 688150 (1 .19065) 
KIMCO RLTY CORP COM 36W P 14-D~01 11-JU602 114,27425 1193low (504105) 
KIMCO RLTY CORP COM 65M P 2S-kd-02 25-jul-m 186,87500 18431270 2 562 30 
KINDER MORGAN INC KANS COM IDD P 3-Jam02 124AN-02 474242 5,54150 (79908) 
KINDER MORGAN INC KANS COM 1400 P 25%kd-02 25-Jul-02 51912 OD 5191200 000 
KINDER MORGAN INC KANS COM 6400 P 25-Jul-W 2544-02 237 .31200 235,91744 139456 
KINDER MORGAN INC KANS COM 10D P 3.~ 23-Aug-02 427687 554150 (126463) 
KINDRED HEALTHCARE INC COM I P 12-Dec-01 gjan-02 3903 3752 151 
KINDRED HEALTHCARE INC COM 41 P 12-Deo-Ol 13-Feb-02 1-56940 201105 (44156) 
KINDRED HEALTHCARE INC COM SIX) P 30Aup-02 1-UP-02 1873000 1844000 29000 
KINDRED HEALTHCARE INC COM 5 ODD P 30-Aug-02 i-Sep-02 187 .300 OD 18655200 74800 
KINDRED HEALTHCARE INC COM 36M P I-SOP-02 I"OV-02 61,91093 134,85600 (7294507) 
KING PHARMACEUTICALS INC COM Tw P 3,Jar,02 20-MW-02 25,62787 28,577 50 (2,94993) 
KING PHARMACEUTICALS INC COM 1400 P a-mm-ol 25-Jul-02 24,07927 40 On 73 (is 850 ") 
KING PHARMACEUTICALS INC COM 1,200 P 8-MM-01 26-Jut-02 20 .63577 3508283 (1444686) 
KING PHARMACEUTICALS INC COM 52W P S-Mw-ol 25-Jul-W 91 12308 15202473 (SD.901 65) 
KING PHARMACEUTICALS INC COM 2800 P 25,hd-02 25-JUM)2 49~252 00 49 252 OD 000 
KING PHARMACEUTICALS INC COM 23 ODD P 25-Jul-02 25%KdM 404,57000 398 U5 SO 5.57420 
KING PHARMACEUTICALS INC COM 200 P 3-Jan-02 22-JLd-02 355589 816500 (4 6D9 11) 
KING PHARMACEUTICALS INC COM 40D P 3w.lan-02 30%hd-02 7,43189 16,33000 (a B98 11) 
KING PHARMACEUTICALS INC COM 400 P 3-Jan-02 12-Jul-02 7,89176 16,33000 (8,43824) 
KING PHARMACEUTICALS INC COM 25M P 30-Mar-01 30-AL9-02 52 356 3a T7 SU 57 (2547819) 
KING PHARMACEUTICALS INC COM ONO P I8mApr-0I 30-AU"2 111439798 2113,M OD (99 435 02) 
KING PHARMACEUTICALS INC COM 2400 P 7-Feb-02 30-Aug-02 50,29048 78,38000 (28O69S2) 
KING PHARMACEUTICALS INC COM 1500 P I-Aug-02 30-Au"2 31,43165 30.150 OD 1,25155 
KING PHARMACEUTICALS INC COM 1,667 P B-MW-01 30-Aug-02 3551729 4872673 (13,20944) 
KING PHARMACEUTICALS INC COM 433 P 30-MW-01 30-Aug-02 923371 1349549 (4,26178) 
KING PHARMACEUTICALS INC COM 200 P 3-Jan-02 23-Aug-02 4.26587 8,16500 (389913) 
KING PHARMACEUTICALS INC COM 300 P 3-Jan-02 7-Aug-02 592554 1224750 (032190) 
KING PHARMACEUTICALS INC COM 200 P 3,JwI,02 ISAU9-02 402787 816500 (4,13713) 
KING PHARMACEUP-ICALS INC COM 200 P 4-MW-02 19-Se"2 3,50589 604100 (2,53511) 
KING PHARMACEUTICALS INC COM 300 P 5-Feb-02 3-Sep-02 6,176 81 10,16547 (398806) 
KING PHARMACEUTICALS INC COM 200 P 4-MW-02 16-00-02 3,39889 604100 (2,54211) 
KLA TENCOR CORP 1800 P 7-MW-02 25-Jul-02 66,92018 12038418 (53 464 OD) 
KLA TENCOR CORP 2 IOD P 2SJLd-W 25-Jul-02 80,74500 80,74SOO 0 DD 
KLA TENCOR CORP 13400 P 25,h"2 25-A"2 51523000 51246156 2,76844 
KLA TENCOR CORP 200 P 3-J~02 22-JLd-02 846374 1103700 (2,58326) 
KLA TENCOR CORP 4000 P 7.MW-02 30-Aug-02 133,21595 267.52040 (134,30442) 
KLA TENCOR CORP 500 P I-Aup-02 30-Aug-02 1665200 1947465 (2,82265) 
KLA TENCOR CORP 1800 P 7-MM-02 3OAug-02 59,16600 120,38418 (8121818) 
KLA TENCOR CORP 200 P 3-JarrO2 24-Oct-02 6 T77 45 1103700 (425955) 
KLA TENCOR CORP 200 P 3,Jan-02 I-Nov-02 7,35487 11037 W (3,68213) 
KLA TENCOR CORP 300 P 3%lan-02 2-Deo-02 13 SW 59 16 M 50 (300491) 
KNIGHT ROGER INC 1,000 P 25-Ad-02 25-Jul-02 S744000 5744000 000 
KNIGHT RIDDER INC 5,900 P 2SJuHV 25%kdM 33889600 332,33048 6,56552 
KNIGHT RIDDER INC 70D P 3-Jan-02 3-Jul-02 41,5N 75 4515350 (355375) 
KNIGHT RIDDER INC IOD P 5-Feb-02 344-02 594282 6097SO (15468) 
KNIGHT RIDDER INC IOD P 12-MW-02 3-Jul-02 5,94282 6 6a4 35 (74153) 
KNIGHT RIDDER INC 20D P I"Or-02 3%kd-02 1189564 13,55194 (1 68S 30) 
KNIGHT RIDDER INC 100 P 14,AM42 3-Ad-02 594282 6,11990 (IT7 08) 
KNIGHT RIDDEN INC 91W P I-J~99 30,Aug-02 5-4,65700 4709622 6,96078 
KNIGHT RIDDER INC 5300 P I-J~99 3GAug-02 322 .81593 280,OT7 74 41 M8 19 
KNIGHT RIDDER INC aw P 22-Sep-00 3OAug-02 4872693 40 192 DD 856493 
KNIGHT TRADING GROUP INC COM le'sw P 30AU9.02 I-Sep-02 78 .25500 79,13560 (88060) 
KNIGHT TRADING GROUP INC COM 55w P 30,~ I-Sep-02 2326500 2312750 13750 
KNIGHT TRADING GROUP INC COM 11500 P I-SepO2 254Dct-02 55 166 T7 4906800 8 093 77 
KNIGHT TRADING GROUP INC COM 8,400 P I-Sep-02 184&~02 ",602 65 35,&V 00 907065 
KOGER EQUITY INC COM 340 p 2&Aug-02 I-Sep-W 5,83100 S,920 9D (8990) 
KOGER EQUITY INC COM 4925 P 27-Aug-02 I-Sep-02 8446375 8623133 (176750) 
KOGER EQUITY INC COM 4925 P 28-Aug-02 I-SePO2 84.49375 a5,323 66 (85991) 
KOGER EQUITY INC COM 3960 P 29-ALg-02 I-Sep-02 67 571 00 6516909 Ism 09) 
KOGER EQUITY INC COM 800 P 31)-A~2 I-SeP402 13,72000 13,82904 (10904) 
KOGER EQUITY INC COM 1,970 P 3DAug-02 I-Sep-02 3378550 3420353 (41803) 
KOGER EQUITY INC COM 3,600 P 30-ALQ-02 I-Sep-02 0174000 62.53200 (79200) 
KOGER EQUITY INC COM 3,600 P 26-Aug-02 I-sep-02 61 740 OD 62 e9l 84 (95184) 
KOGER EQUITY INC COM 7300 P I-Sep-02 15~Od-02 116,95269 125 195 OD IS 242 31) 
KOGER EQUITY INC COM 13200 P I-Sep02 64)ac-02 19974560 226 380 DD (2663440) 
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KOHLS CORP COM 3800 P 25-JuW2 25-JU-02 24513800 24513800 000 
KOHLS CORP COM 17,100 P 25-J"2 25-JuW2 1 .103,12100 1,08049941 22,62159 
KOHLS CORP COM 5,100 P 25-JuW2 25-JuW2 329 001 OD 329,01)l 00 000 
KOHLS CORP COM 20D P 3-Jan-02 2-DOC-02 1381754 13,94900 (13146) 
KON KPN NV EURO 24 6.300 P 22-MM-02 S-Moy~w 2291612 3224126 (9,32514) 
KON KPN NV EURO 24 3,SM P 25-MW-02 6-May-02 1418617 19,7DO 34 (552317) 
KON KPN NV EURO 24 3,200 P 26-MW-02 a-may-02 1163993 1645285 (4,81292) 
KOM KPN NV EURO 24 3200 P 27-MN-02 G-May-02 11,63993 1629507 (4,04% 74) 
KON KPN NV EURO-24 82M P 28-Mar-02 a-May-02 29.82733 42,07019 (12,25t 86) 
KON KPN NV EURO 24 9,200 P 16-Apr-02 S-May-02 33,46481 4673260 (1325779) 
KON KPN NV EURO 24 7,SM P 17-Apr-02 &4wtay-02 2764454 3967403 (1202919) 
KON KPN NV EURO 24 8500 P 17.Apr-02 7 .Mwt.02 30,15054 44,37228 (1422172) 
KONINKLIJKE PHILIPS ELECTRONIC 7,SW P 7.D~01 30-Apr-02 227 968 99 22973923 (177224) 
KONINKLUKE PHILIPS ELECTRONIC 3700 P 74)ac-01 13-May-02 108,34072 113 33a 02 (499730) 
KONINKLUKE PHILIPS ELECTRONIC 2400 P 27-MW-02 13-May-02 7027506 70,95754 (682 4a) 
KONINKLIJKE PHILIPS ELECTRONIC 2,100 P 27-MW-02 15-May-02 5635753 6208785 426969 
KONINKLUKE PHILIPS ELECTRONIC 1100 P 7-Dec-01 2-May-02 3381194 33,695 og 11675 
KONINKLUKE PHILIPS ELECTRONIC 902 P 2-Od .00 12-Aug-02 1041707 38 732 05 (2031498) 
KONINKLUKE PHILIPS ELECTRONIC 9,DD0 P B-Feb-01 12-Aug-02 IB3 762 31 307,87831 (1239160D) 
KONINKLUKE PHILIPS ELECTRONIC 1398 P 28-Feb-01 12-Aug-02 28,54441 4553383 (1698942) 
KONINKLUKE PHILIPS ELECTRS NV 3 SOD P 4-Nov-02 18-[36~02 SS29545 7198188 (5,68643) 
KONINKLUKE PHILIPS ELECTRS NV 1 5w P 4-NOV-02 IS-D~02 2595145 2841390 (243244) 
KONINKLUKE PHILIPS ELECTRS NV 2500 P S-N~02 18-D~02 43,3D2 44 4721150 (3 9D9 06) 
KOPIN CORP 3600 P 21-May-01 8-JarH)2 118,45462 9965336 18,80126 
KOPIN CORP 4,500 P 22-MaW 10-Jazi-02 5673740 5847930 (1,74190) 
KOPIN CORP 300 P 21-Se"I l(I-J8"2 3,78249 2 .33a 70 144379 
KOPIN CORP 1,300 P 21-Sep-01 II-Jan-02 1596220 1013434 S82788 
KOPIN CORP 700 P 21-May-01 9-Jor~02 979985 811132 1,68053 
KOPIN CORP 8DO P 21-May-01 9-Jon-02 11,19983 9,27008 192975 
KOPIN CORP 9,300 P 22-May~01 9-Jar,02 130,19804 12085722 9,34082 
KOS PHARMECEUTICALS INC COM 4,200 P 30-Aug-02 I-Sep-02 5665800 S7,71892 (1,06092) 
KPMG CONSULTING INC COM 19800 P 25~Jul-02 25-Jul-02 181,56800 156 811 D4 (504504) 
KPMG CONSULTING INC COM 200 P 13-Feb-02 23-Aug-02 2,39393 366900 (127507) 
KPMG CONSULTING INC COM 3DO P 4-MM-02 23-Aug-02 359089 5,65650 (205561) 
KPMG CONSULTING INC COM 200 P 12 Mw 02 23-ALI-02 2,39393 4,18900 (179507) 
KPMG CONSUL71NG INC COM 100 P 20-Mw-02 23-Aug-02 119698 2 093 a3 (89887) 
KRAFT FOODS INC CL A 9DD P 274u~01 13-Feb-02 3374049 26,93700 680349 
KRAFT FOODS INC CL A 3500 P 27-A~01 IS-Msy-02 142,18322 104,755 OD 37,42822 
KRAFT FOODS INC CL A 3,W0 P 27-Jun-01 19-JiA-02 104171 SS 89 7w 00 1438186 
KRAFT FOODS INC CL A 22600 P 25-JuW2 2&J,"2 M 296 00 83168566 3,41034 
KRAFT FOODS INC CL A 3700 P 27-Jtr,0I 3G.Aug-02 148,907 40 110,741 0) 36,16640 
KRAFT FOODS INC CL A 2200 P 3-,~l 30-Aug-02 87,35035 68 W OD 19,205 35 
KRAFT FOODS INC CL A 2100 P 27-A~01 30-Aug-02 83,517 OD 62 853 DD 2086400 
KRISPY KREME DOUGHNUTS INC COM 3300 P 20-Aug-M 4-Feb-02 121.70712 110 677 38 1102974 
KRISPY KREME DOUGHNUTS INC COM 4 70D P 20-AU"l 6-MW-02 178964793 15763142 2131651 
KRISPY KREME DOUGHNUTS INC COM 6000 P 21 Aug-01 8-MN-02 228.4" 17 214,99660 13,44557 
KRISPY KREME DOUGHNUTS INC COM 300 P 3-Jan-02 10-May-02 11 74713 1294050 (119337) 
KRISPY KREME DOUGHNUTS INC COM 2900 P 2S-JuH)2 25-Jul-02 97 730 00 9943781 (1,70781) 
KRISPY KREME DOUGHNUTS INC COM 20D P 3-Ja"2 12-JL"2 8,99779 8,62700 (1,92921) 
KRISPY KREME DOUGHNUTS INC COM 600 P 21-Aug-01 30-Aug-02 21,50887 21,49985 901 
KRISPY KREME DOUGHNUTS INC COM 800 P 21-Aug-01 30-Aug-02 28,44626 28,66648 (22022) 
KRISPY KREME DOUGHNUTS INC COM 6,400 P 22-ALQ-01 30-AL19-02 227,57010 22296128 4,60882 
KRISPrY KREME DOUGHNUTS INC COM 2100 P 30-Aug-01 30-ALV-02 74,67144 64,51137 1016007 
KRISPY KREME DOUGHNUTS INC COM 90D P I-Auq-02 30-AU942 32 .DO2 05 3159900 40305 
KROGER CO COM 300 P 3-Jan-02 5-Feb-02 6 lag 68 616350 2618 
KROGER CO COM 400 P 3,Jan-02 4-MW-02 8,98186 821800 76336 
KROGER CO, COM 20D P 3-Jan-02 24-Apr-02 457888 410900 46986 
KROGER CO COM 300 P 3-J~02 B-Apr-02 6,58063 616350 41713 
KROGER CO COM 9100 P 25,JU-02 2r~Ad-02 167.25800 16725000 000 
KROGER CO COM 40,600 P 25-Jut-02 25,JuVO2 746,22800 762,12290 (15,89,490) 
KROGER CO COM 15600 P 25-Jul-02 25-Jul-02 256 72B 00 28672800 000 
KROGER CO COM 6 ODO P 19-sep-Do 16-Jt"2 11509849 134,856 60 (1876011) 
KROGER CO COM 300 P 3-Jan-02 3-JuW2 598781 616350 (17569) 
KROGER CO COM 300 P 3-Jar,02 22-Jul-02 5,66982 6,16350 (49368) 
KROGER CO COM 11700 P 19-Sep4)0 14-ALQ-02 22313334 26297037 (39.83703) 
KROGER CO COM losw P 20-Sep,00 14-Aug-02 20S.96923 242,02044 (36,05121) 
KROGER CO COM 6,800 P 20-SOP-00 14-Aug-02 129 4" 9B 15238324 (2293826) 
KROGER CO COM 4,DD0 P 640cl-OO 14-Aug-02 7614410 8799000 (1184590) 
KROGER CO COM 3DD P 3-Jar,02 7-Aug-02 5,75082 616350 (41268) 
KROGER CO, COM 300 P 3-Jan-02 3-~p-02 S,40883 818350 (75467) 
KROGER CO COM 200 P 3-Jar,02 1%,Sep-02 303790 410900 (107110) 
KROGER CO COM 30D P 3,Jan-02 I I-Nov-02 4,14953 616350 (2,01397) 
KROGER CO, COM 100 P 3-Jar,02 2G.Nov-02 1,49126 2,05450 (56324) 
KROLL INC COM 2700 P "1-02 30-Aug-02 51,70344 8293268 (11,22924) 
KROLL INC COM 1,100 P 9.JL"2 30-Aug-02 2106436 20,565 OD (550064) 
KROLL INC COM 2500 P 9-Ad-02 30-ALQ-02 47,87355 W.454 50 (12.58094) 
KROLL INC COM 2600 P 10-Ad-02 30-Aug-02 4978850 64,08168 (1429318) 
KROLL INC COM 200 P 10-A"2 30-Aug-02 3,94588 492936 (1 Oall 48) 
KROLL INC COM 200 P 10-A"2 30-Aug-02 3.84588 4,1132 00 (98612) 
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KROLL INC COM 40D P li-A&02 30AUg-02 7,691 T7 10,018 OD (2,32623) 
KROLL INC COM 26M P 11-A"2 3()-,~ 49.99549 6267144 (1207495) 
KRONOSINC SIX) P IXSOP-02 25~OC-02 1614101 13 364 9D 277011 
KULICKE & SOFFA INDS INC I ODD P "~ol 24,W-02 18,97602 1849370 248232 
KULICKE & SOFFA INDS INC 1,700 P I-NOV-01 23-Apr-02 3265601 28.03929 4,61672 
KULICKE & SOFFA INDS INC I OOD P I-No~01 I-SePO2 3 720 OD 1649370 (12 .77370) 
KULICKE & SOFFA INDS INC 5 DDO P 2-NOW-01 I-SeP-02 1860000 115,215 00 (66 al 5 oo~ 
KULICKE & SOFFA INDS INC 4,9W P 5-NOV-01 I-Sep4D2 10 228 OD 6631350 (68,08550) 
KULICKE & SOFFA INDS INC 3700 P 30-AUP-02 I-SaP-02 13,76400 143SGOO (sw 00) 
KULICKE A SOFFA INDS INC 14,6W P 1-SOP-02 13-SeP-02 6202331 54 312 DD 771131 
KULICKE & SOFFA INDS INC I em P 3-Sep-02 13-Sep-02 7,1346 71 658800 105871 
KV PHARMACEUTICAL CO 10,40D P 2%Aug-02 1,SeP-02 202 800 OD 21612448 (13 .22448) 
KV PHARMACEUTICAL CO 13,OW P 27AUQ-02 I-Rep-02 253.5W OD 272,77250 (1927250) 
KV PHARMACEUTICAL CO 13000 P 2SAU9-02 I-SeP-02 253 SW 00 256,88260 (3 3&2 60) 
KV PHARMACEUTICAL CO 10400 P 2SAUg-02 I-W-02 202.80000 20957648 (687648) 
KV PHARMACEUTICAL CO 1,400 P 30-AUD-02 I-SeP-02 27,30D 00 28,11900 (81900) 
KV PHARMACEUTICAL CO 5200 P 3GAug-02 I-SOP-02 10140000 10531508 (3,91508) 
L-3 COMMUNICATIONS HLDGS INC 900 P 3-OCt-01 4-Feb-M 93,30978 81,72000 1158978 
L-3 COMMUNICATIONS HLDGS INC 80D P 3-00-01 25-MM-02 86,82429 7264000 1418429 
L~3 COMMUNICATIONS HLDGS INC 300 P 3-OCt-W 3,W-02 3544924 27,24000 a 209 24 
L,3 COMMUNICATIONS HLDGS INC 1200 p IT-Od-01 3-Apr-02 141,79597 11240652 2939045 
L-3 COMMUNICATIONS HLDGS INC 4,9DO P 25-JL"2 25-Jul~W 225,547 DD 224 210 77 133623 
L~3 COMMUNICATIONS HLDGS INC 2.200 P 17-W-M 30-Aug-02 11297804 103,03931 9OW73 
L-3 COMMUNICATIONS HLDGS INC 4,200 P 18-W-01 30-AU942 21568534 190,01997 2566537 
L-3 COMMUNICATIONS HLDGS INC am P 23-OCI-01 30-AUD-02 4108292 33,81596 7,26698 
L-3 COMMUNICATIONS HLDGS INC I ODD P 24-W-01 3DAUg-M 51.35365 4274130 B.SI235 
L-3 COMMUNICATIONS HLDGS INC 2= P 25400-01 3GAug-02 112,97804 97,07583 15 SW 41 
L-3 COMMUNICATIONS HLDGS INC 2= P 26-W-01 3NAtQ-02 112.97a 04 99,82918 13,14886 
L-3 COMMUNICATIONS HUDGS INC 12M P I-AL."2 30-Aug-02 61,624 38 56.24964 5,37474 
L-3 COMMUNICATIONS HLDGS INC 200 P 3-JWI-02 II-SOP-02 11.170SO 006250 210816 
L-3 COMMUNICATIONS HLDGS INC 300 P 3-.la~02 30-D"2 1356058 1359375 (3317) 
LA QUINTA PPTYS INC PAIRED CTF 7,30D P 30-AUg-02 I-SOP-02 3781400 3751400 000 
LA OUINTA PPTYS INC PAIRED CTF 13,8D0 P 3D-AUg-02 "op-02 7148400 71,84832 (36432) 
LA Z BOY INC 1.9w P 25-Jul-02 25-Jul-02 4094500 4154882 (60382) 
LA Z BOY INC 1 7DO P 25-Jul-02 25-J&02 3663500 3863500 000 
LABONE INC NEW COM 5800 P 26-Aug-02 "OP-02 121,22000 119,35704 1 a62 96 
LABONE INC NEW COM 7250 P 27-AUD-02 I-SePO2 15152500 148 g640 35 258462 
LABONE INC NEW COM 7250 P 2&ALQ-M I-SOP02 151,525 OD M 290 75 323422 
LASONE INC NEW COM sew P 29-AU9-02 I-SePID2 12122000 119,35284 185716 
LABONE INC NEW COM 2900 P 30AM"2 I-SOP-02 6081000 6105399 (44399) 
LABOR READY INC 11 aw P 3DAL19-02 I-SOP-02 78 SW 00 78 a80 OD 000 
LABORATORY CORP AMER HLDGS I 8DD P IDkd-01 12-Fe"2 153.71769 1449072 8,75397 
LABORATORY CORP AMER HLDGS 300 P 10-JUI-01 I-May-02 29.74410 24.IW62 5 5a3 48 
LABORATORY CORP AMER HLDGS 1200 P ll-JUI-01 I-May6M 11897642 98.24744 2272898 
LABORATORY CORP AMER HLDGS 26M P ll-JUI-01 25-JU602 75,26773 104,26805 (29,0DD 33) 
LABORATORY CORP AMER HLDGS 2800 P 12-Jul-01 28-Jul-02 8105750 11 2,437 92 (31,3B038) 
LABORATORY CORP AMER HLDGS 2 ODO p 13-Jul-01 28,Jul-02 57,89825 83,52000 (25,62175) 
LABORATORY CORP AMER HLDGS I'Sw P 13-Jul-01 26-Jul-02 43,42369 6258307 (19,15938) 
LABORATORY CORP AMER HLDGS I,3DD P 134ul-01 294uW2 3956067 54,23867 (1467800) 
LABORATORY CORP AMER HLDGS I ODD P 13-JU601 29-Ad-02 30431 28 41 .79120 V 1 359 92) 
LABORATORY CORP AMER HLDGS 200 P 16-JUI-01 29-JU602 608826 831950 (223324) 
LABORATORY CORP AMER HLDGS Bw P 17-JUI-01 29-JLA-02 18 .250 T7 25 2T7 22 (7,01845) 
LABORATORY CORP AMER HLDGS I'Sw P lalk"I 29,kd-02 48,690 05 6946152 (20771 47) 
LA130RATORY CORP AMER HLDGS I 20D P 18-JU601 29-JW-02 3651754 51,35592 414 &38 38) 
LABORATORY CORP AMER HLDGS 12900 P 25-JU602 25-JL"2 36378000 378 3D9 27 (1452927) 
LABORATORY CORP AMER HLDGS IOD P 3-Jan-02 II-SeP02 3 277 90 3,a7S 25 (503s) 
LABORATORY CORP AMER HLDGS 2DO P 3,1~02 ISSOP02 6,78379 775250 (96871) 
LABORATORY CORP AMER HLDGS 200 P 3-Jan-02 3-Sep-02 6,08981 7,75250 (1,66269) 
LABORATORY CORP AMER HLDGS 100 P 3-Jan-02 164DCI-02 216343 387825 (171282) 
LABORATORY CORP AMER HLOGS IDD P 4-Mar-02 16-OCO-02 216343 4,12525 (1,96182) 
LABORATORY CORP AMER HLDGS 100 P 4-MM-02 1-1,1~02 232343 4 12525 (1,80182) 
LABORATORY CORP AMER HLDGS 100 P 16-Apr-02 1-No"2 2,32343 4,78375 (246032) 
LABRANCHE & CO INC COM 200 P 3,WQ2 16-Apr-02 589782 686500 (98718) 
LABRANCHE & CO INC COM 3,300 P 25-JuW2 25-Jtd-02 57,750 OD SD,307 83 (2.55783) 
LABRANCHE & CO, INC COM 200 P Sk"2 II-SeP4Y2 458786 5 145 W (55714) 
LACLEDE GROUP INC COM 2400 P 30-ALV-02 1,Sep-02 57,840 DD 5745000 39000 
LAFARGE NORTH AMERICA INC 2,100 P 25-Ad-02 254U~M 72 .512 DID 70 .53794 1,97406 
LAFARGE NORTH AMERICA INC 5'aw P 3GALip-M 19719405 217,42592 (2023286) 
LAFARGE SA EUR4 00 2033 P 11-0~01 2-Jan-02 19068102 191,25508 (59404) 
LAFARGE SA EUR4 00 1322 P ll-D~01 2-J"2 123,90125 136 898 31 (1291706) 
LAFARGE SA EUR4 W 2,700 P 30-Aug-02 22-OC-02 IS321283 247."3 05 454,23022) 
LA,M RESH CORP COM 300 P 3-Jar,02 13-Feb-02 704839 770238 (65399) 
LAM RESH CORP COM 200 P 3-Jan-02 4-MN-02 502892 5.13492 (ioa 00) 
LAM RESH CORP COM 30D P 3-Jan-02 12-MM-02 $19,437 770238 49199 
LAM RESH CORP COM 9000 P 25-Jul-02 254uW2 IDS.74000 112 OD2 30 (5,26230) 
LAM RESH CORP COM 300 P 3-J~02 21ALQ-02 4.23587 7,70238 (346651) 
LAM RESH CORP COM 300 P 3-~ 1 5,~ 378687 7,70238 (391561) 
LAM RESH CORP COM 400 P $Jw~02 11-SOP-02 472795 1026984 (554199) 
LAM RESH CORP COM 400 P 34an-02 I&Od-02 345150 10,26984 (6 aia 34) 
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LAM RESH CORP COM 300 P 22,Jam02 IS~Oct-02 2,58862 849851 (3 9D9 69) 
LAM RESH CORP COM 100 P S-JurW2 16-Od-02 86287 213250 (126953) 
LAM RESH CORP COM 100 P 6-Jun-02 24-Oct-02 1,15696 2,13250 (97554) 
LAMAR ADVERTISING CO CL A 8,700 P 25-JuF42 25-Jul-02 240,20700 243 0112 35 (2,87535) 
LANCASTER COLONY CORP COM 2,0DD P 25-JuM 25,AA-02 6866000 68 050 OD 61000 
LANDAMERICA, FINL GROUP INC 60D P 3DAug-02 I-S&P-02 21 720 00 21 &S8 OD (13a ou) 
LANDAMERICA FINL GROUP INC a,0D0 P 30AUg-02 I-SOP-02 28960000 291 764 SD (2,16480) 
LANDAMERICA FINL GROUP INC 156M P 30-AU2-02 1,-4p.02 564 720 DO 558 941 36 (422136) 
LANDAMIERICA FINL GROUP INC 15600 p I-SepD2 I 94~ 52568075 564 720 OD (3903925) 
LANDAMERICA FINL GROUP INC 70D P I-SePO2 ZW)~02 2515864 25,34000 (18136) 
LANDRYS RESTAURANTS INC 1,200 P 19AW-02 3aAug-02 2632420 31,SW 00 (547580) 
LANDRYS RESTAURANTS INC 7300 P 19-Apr-02 30-Aup-02 161,38937 193,450 OD (32.06063) 
LANDRYS RESTAURANTS INC Gm P ISApr-02 30AXW02 13 0110 00 15 9W OD (282000) 
LANDRYS RESTAURANTS INC 2 IOD P IS-Apr-02 I-Sep-02 45,78000 s5,SSo 00 (987000) 
LANDRYS RESTAURANTS INC 200 P IS-Apr-02 1-%ep-02 4,360 OD 5 300 OD (040 00) LANDRYS RESTAURANTS INC IOD P I 9-Apr.02 msmj~w 2 ISD 00 2 SW 00 (47000) 
LANDRYS RESTAURANTS INC 2w P 19-Apr-02 I-Sep-02 4,360 DO 5 30D 00 (940 OD) 
LANDS END INC COM 2600 P 7-N&~01 23-Jan-02 1300323S 106,927 .82 23.40454 
LANDS END INC COM 200 P 7-NOW-01 224W~02 994243 8,20214 1 74029 
LANDS END INC COM l1w P 7-Nov-01 24-Ja~W 55,541 70 4511177 1043002 
LANDS END INC COM 39W P 7-N~01 IS-Jan-02 150,221 36 15994173 20,27963 
LANDSTAR SYS INC COM 6DO P 18-Jm02 23-Apr-02 58 .16824 47,40000 1076824 
LANDSTAR SYS INC COM 2w P IS-Jan-02 I-Sep.02 10,13000 79MOD 2 230 OD 
LANDSTAR SYS INC COM 40D P 22-Jan-02 I-Sep-02 20,25000 1603865 422142 
LANDSTAR SYS INC COM sw P 234mr,02 1--W"2 2532500 2009867 522633 
LANDSTAR SYS INC COM 19M P 23-Jan-02 1,-Ab"2 9623500 76,37497 19 SW 03 
LANDSTAR SYS INC COM 400 P 244an-02 I-Sep,02 20 260 OD 1619080 4.08920 
LANDSTAR SYS INC COM 400 P 25-Jar~02 14-AP-02 2026000 1646000 3,BW W 
LANDSTAR SYS INC COM 400 P 2848~02 I-Sep-02 20,28000 1687000 3 390 OD 
LANDSTAR SYS INC COM 400 P 30-Ja"2 I-SepO2 20 260 OD 1680306 345604 
LANDSTAR SYS INC COM 200 P 31-Jar,02 I-Sap-02 1013000 8,55266 154734 
LANDSTAR SYS INC COM Soo P 1-Fe"2 I-sep-m 3039000 25,96560 4.42440 
LANDSTAR SYS INC COM 1,001) P 4-Feb-02 I-Sep-02 50,65000 4287915 777085 
LANDSTAR SYS INC COM 200 P 30-Aug-02 I-Sep,02 1013000 0,97300 15700 
LANDSTAR SYS INC COM 20D P 30-Aug-02 I-SOP-02 1013000 10 029 DD 10100 
LANDSTAR SYS INC COM 600 P 1-Sep-02 18-NOV-02 3027988 30,39000 (11012) 
LANDSTAR SYS INC COM Soo P I-Sep-02 20-Dec-02 2852739 25,32500 320239 
LANDSTAR SYS INC COM 700 P 25-Ocl-02 20-DO"2 39,93834 3263246 7,30588 
LATTICE SEMICONDUCTOR CORP COM 400 P 3-Jan-02 IS-Apr-02 7,041 78 859740 (1,85562) 
LATTICE SEMICONDUCTOR CORP COM SIX) P 3-JW02 10-Mrt-02 5,66132 11,12175 (546043) 
LATTICE SEMICONDUCTOR CORP COM SIX) P 3,~2 2D-MOY-02 587232 1112175 (524943) 
LATTICE SEMICONDUCTOR CORP COM SOD P 3-.10~02 29-?~ 0,5w so 1334610 (5,&19 30) 
LATTICE SEMICONDUCTOR CORP COM loo P 3-Jar~02 14,ku~02 8W 37 222435 (137398) 
LATTICE SEMICONDUCTOR CORP COM 300 P 13-Feb-02 14-A~02 2551 12 6 2TT 5D (372638) 
LATTICE SEMICONDUCTOR CORP COM 100 P 22-Feb-02 14,hj~02 IM54 3 7 180750 (95713) 
LATTICE SEMICONDUCTOR CORP COM 200 P 22-Feb-02 3-JuW2 I Sa3 33 3,61500 (2,Wl 67) 
I-ArTICE SEMICONDUCTOR CORP COM 1,10D P 24-Apr.02 SJut-02 8,70832 12,56310 (3 WA 78) 
LATTICE SEMICONDUCTOR CORP COM 7100 P 24-Apr-02 WUW02 4512269 61,47108 (3834839) 
LArTICE SEMICONDUCTOR CORP COM esso P 24-Apr-02 30-Aug-M 43.533 ae 78 602 38 (35,068 52) 
LATTICE SEMICONDUCTOR CORP COM 1,000 P 29-Apr-02 30-Aug-02 63S531 1157190 (5,51659) 
LATTICE SEMICONDUCTOR CORP COM SIX) P 30-Apr-02 30-Aug-02 381310 705420 (327102) 
LATTICE SEMICONDUCTOR CORP COM 2,M P 14-May-02 30-ALV-02 1874816 36,02039 (1727223) 
LATTICE SEMICONDUCTOR CORP COM 1100 P 27-Ju"2 30-Aug-02 6,99084 9A24 46 (2 SM 62) 
LATTICE SEMICONDUCTOR CORP COM 1,075 P 20-Jun-02 30-Aug-02 6,83196 963568 (2,W3 70) 
LATTICE SEMICONDUCTOR CORP COM 475 P 25-Jul-02 30-Aug-02 3,018 T7 304950 (3073) 
LATTICE SEMICONDUCTOR CORP COM 2,325 P 25-JL&02 I-Sep-02 18,02350 1813650 (11300) 
LATTICE SEMICONDUCTOR CORP COM 4 4DO P 25-JL"2 I-Se"2 28,07200 2740188 67012 
LATTICE SEMICONDUCTOR CORP COM lj75 P 29-JI"2 I-Sep-02 7.49650 501467 (518 M 
LATTICE SEMICONDUCTOR CORP COM 8400 P I-Sep-02 IXSep02 57,41563 53 592 OD 3,82363 
LATTICE SEMICONDUCTOR CORP COM 1400 P a-Sep-02 13-Sep-02 956927 8,57598 99329 
LAWSON SOFTWARE 12400 P 3~2 I-SAP-02 55,80000 5576900 31 OD 
LAWSON SOFTWARE 1,400 P I-Sep-02 20-DW-02 703072 S,3DD 00 73072 
LEAPFROG ENTERPRISES INC CL A 35 ODD P 3GAug-02 I-Sep-02 658 700 DO 66586450 (716450) 
LEAPFROG ENTERPRISES INC CIL A B.ODD P I-Sep-02 31-OcI-02 22480002 150.580 DD 7424002 
LEAPFROG ENTERPRISES INC CL A 7,100 P I-SeP4D2 11-NOY-02 18768993 133 622 OD 54,08793 
LEAPFROG ENTERPRISES INC CIL A 7,600 P I .Sep-02 12-1,10~W 20D 070 04 14303200 67,WS D4 
LEAPFROG ENTERPRISES INC CL A 1 700 P I .Sep4D2 7-Nov-02 47,58868 3199400 1559268 
LEAPFROG ENTERPRISES INC CL A 3 3DD P I-Sep .02 3-D~02 113,71028 6210600 5160428 
LEAR CORP COM 700 P 12-Dec-00 26-Feb-02 32.03852 1488738 17,37114 
LEAR CORP COM 1000 P 12-Dec-00 16.Apr-02 4903322 2095340 2807982 
LEAR CORP COM loo P 1243oo4)0 I-M@Y~02 526793 209534 3,17259 
LEAR CORP COM 500 P 29-Jan-01 1-May-02 2633966 1460250 1173716 
LEAR CORP COM I 6DO P 28-Sep-01 I-May-m $4,28690 43 3B6 56 40 9XI 34 
LEAR CORP COM 1700 P 25,kd .02 2&AA-02 6941100 70,18586 (77456) 
LEAR CORP COM Z900 P 25,Jul-02 25-JuW2 11840700 11840700 000 
LEE ENTERPRISES INC COM 31W P 25%k" 25-JUW2 95-256 00 9535600 000 
LEGG MASON INC 4 20D P 15-Apr-02 214iny-M 236,326 BB 207,64758 28 679 3D 
LEGG MASON INC 4.5W P 25,kd.02 25JUM 179,280 OD 181103 85 (1,823 115) 
LEGGETT & PLATT INC COM 2,2W P 25-Jul-M 25JLd-02 4756400 47,564 DD 000 
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LEGGErr & PLArr INC COM 13,900 P 25-Jul-M 25-Jul-02 3DO'S1800 294,56602 5,95198 
LEGGETT S, PLATT INC COM 200 P 3-Jul-02 27-Se"2 419787 437000 (17213) 
LEHMAN BROS HLDGS INC COM 2900 P 25-Jul-02 25-Jul-02 153,26500 15326500 000 
LEHMAN BROS HLOGS INC COM 14,400 p 25-Jul-W 25-Ad-02 761 040 DID 76305024 (201024) 
LEHMAN BROS HLDGS INC COM 2'em P 25-JL4-02 2SA"2 147,98000 147 980 DD 000 
LENDING TREE INC COM 4,400 P 3GAug-M I-SOP-02 5962000 59 6114 00 (4400) 
LENNAR CORP COM 5000 P 25-Jun-01 29,18r~02 272,39591 20862500 63.77091 
LENNAR CORP COM 3'aw P 26-julw 25 .Jtd-02 ISS25000 191,07198 (582198) 
LENNAR CORP COM 4,200 p 26-Am-02 30-Aug .02 22299186 25074714 (27,75520) 
LENNAR CORP COM Soo P I-Aug-02 30 Aug-02 285065 24,665 OD I eal 6S 
LENNAR CORP COM 1200 P 264W~W 30-AUg-02 63,36000 7164204 (8,25204) 
LENNOX INTL INC COM Iow P 20,hu,42 I-SepO2 1515000 17,945so (2,79560) 
LENNOX INTL INC COM SIX) p 21-ArPO2 1-Sep-02 13,63500 IS Ila 73 (2.49373) 
LENNOX INTL INC COM 7W P 30,~ I-Sft"2 10 605 w 1087401 (26901) 
LENNOX INTL INC COM 14100 P 3D,~ I-Sep-02 21361500 21932127 (570627) 
LENNOX INTL INC COM 300 P 24-May-02 I-Sap-02 4,54500 5,08734 (54234) 
LENNOX INTL INC COM 600 P 28-May-02 I-Sep-02 909000 978282 (69282) 
LENNOX INTL INC COM 40D P 28-May-02 1-SepD2 6 OSO OD 654080 (48080) 
LENNOX INTL INC COM 1 ODO p 2%May.D2 I-Sap-02 16,15000 1654430 (139430) 
LENNOX INTL INC COM 700 P 29-May-02 I-Sep-D2 1060500 1161888 (1,01388) 
LENNOX INTL INC COM I,DD0 P 304AWy-02 I-SePID2 15 150 OD 1648340 (1 .33340) 
LENNOX INTL INC COM am P 314A@yM 1-Sep-02 909000 9 944 SB (eu 88) 
LENNOX INTL INC COM am P 31 -usym 1-SeP402 9,09000 999000 (90000) 
LENNOX INTL INC COM 300 P 3-Jun-02 I-Se"2 4,54500 4134500 (300 W) 
LENNOX INTL INC COM 1,0DO P 3-Jun-02 i-Sep-02 0,150 00 16.179 20 (1,02920) 
LENNOX INTL INC COM 900 P 41-JW~02 1-Sep-02 13,63500 14,29713 (86213) 
LENNOX INTL INC COM 700 P 5-Jun-02 I-Sep-02 10 W5 00 11,26741 (66241) 
LENNOX INTL INC COM I,0D0 p 7-Jun-02 1-SOP-02 15,15000 16,95980 (1 709SO) 
LENNOX INTL INC COM 1500 P 10,hK02 I-Sep-02 22.72500 2557005 (2,84505) 
LENNOX INTL INC COM 900 P I I-Jun-02 I-SePO2 1363500 1533357 (1 .69857) 
LENNOX INTL INC COM 200 P 13-Jun-02 I-SOP-02 303000 3,54254 (51254) 
LENNOX INTL INC COM 1000 P 14-JUM-02 I-Sep-02 15,15000 1695460 (181460) 
LENNOX INTL INC COM 1,500 p IS.Ju~02 I-Se"2 2272500 2658170 (383670) 
LENNOX INTL INC COM 1.000 p 19-Jun-02 I-S&P-02 1515000 17,977 40 (2,82740) 
LENNOX INTL INC COM 2W P 20-Jtff~02 I-Sep-02 3,03000 358912 (55912) 
LENNOX INTL INC COM 101D P I-Sap-02 13-Sep,02 149895 Isisoo (1805) 
LEN14OX INTL INC COM 16600 p I-SOP-02 17-SOP-02 248901 IS 25149DOO (258882) 
LEUCADIA NATL CORP COM 2500 P 25-JI"2 25-JuW2 75,15000 74 912 W 238 W 
LEVEL 3 COMMUNICATIONS INC 22 70D p 25-Jul-02 25~Jul-02 129,39D 00 13310372 (371372) 
LEXMARK INTERNATIONAL INC COM 100 p 3.Ja"2 28-Mm-02 566991 6,03750 (36759) 
LEXMARK INTERNA710MAL INC COM 100 P 3-JW,02 IS-Apr-02 S43733 6,03750 (SW 17) 
LEXMARK INTERNATIONAL INC COM 100 P 3,Jwv02 24-Apr-02 5,13144 603750 9394 
LEXMARK INTERNATIONAL INC COM 100 P 3-.18~02 10-May-02 614031 603750 10281 
LEXMARK INTERNATIONAL INC COM 1,5w P 25-Jul-02 25-AA-02 72 645 00 72,S4500 000 
LEXMARK INTERNATIONAL INC COM 9,2W P 25-Jul-02 25-JL"2 445,556 00 43587336 9,88264 
LEXMARK INTERNAT10NAL INC COM 200 P 3-Jan-02 7-00-02 9.71798 12 D75 00 (235702) 
LEXMARK INTERNATIONAL INC COM 100 P 3-Jar~02 11-NOV-02 608381 603750 4531 
LIBBEY INC COM 2 40D P 30-Aug-02 I-Sep-02 7296000 7475200 (1,79208) 
LIBBEY INC COM 1,80D P I-Sep-02 2&Oct-02 51,01835 5472000 (370162) 
LIBBEY INC COM 2w P &.Sep4)2 25~Dct-02 566871 6,024 00 (35529) 
LIBBEY INC COM 600 p 1-Sep.02 4-Oct-02 1560030 18.24000 (163970) 
LIBERTY CORP COM 2 20D p 3DAug-02 I-Sep-02 78,10000 78,10ow 000 
LIBERTY MEDIA CORP NEW COM SER 6DO P I-MW-01 284W~02 5."3 70 870188 (3.25816) 
LIBERTY MEDIA CORP NEW COM SER 2,500 p 30.MW.01 28-Jur~02 22,65200 3470000 (12,01794) 
LIBERTY MEDIA CORP NEW COM SER 100 P li-May-01 28-'U"2 90728 1,60600 (69872) 
LIBERTY MEDIA CORP NEW COM SER 183400 P 25-JuW2 25-4jI42 1 175,596400 1.19994952 (2435SS2) 
LIBERTY MEDIA CORP NEW COM SER 3400 p I"lly-01 30AL*42 28.424 W 54,60400 (26,18000) 
LIBERTY MEDIA CORP NEW COM SER 2.300 P 7,k~01 3D-AUg-02 1922800 3767262 (18.44462) 
LIBERTY MEDIA CORP NEW COM SER 2,100 P 7-Jun-01 30-Aug-02 17,50276 3439574 (10,89395) 
LIBERTY MEDIA CORP NEW COM SER 66W P 21-A"I 30-Aug-02 ss 008 681 105 995 DO (5098732) 
LIBERTY MEDIA CORP NEW COM SER 4000 P I I-J"I 30-Aug-02 33,33859 6144000 (28,10141) 
LIBERTY MEDIA CORP NEW COM SER 6,30D p 13-JuWl 30-Aug-02 52,50029 97 839 OD (4533071) 
LIBERTY MEDIA CORP NEW COM SER 6400 P 25-Jul-01 30-Aug-02 53341 75 9154000 (3849825) 
LIBERTY MEDIA CORP NEW COM SER 4500 P IS-Sep-01 30-Au02 37,50592 5413500 (1662908) 
LIBERTY MEDIA CORP NEW COM SER 4 ODD p 25-Oct-01 30-Aug-02 33,338 59 4796160 (1464301) 
LIBERTY MEDIA CORP NEW COM SER 6,300 P 2-NOW41 30ALV-02 5250829 7144704 (18,Mg 75) 
LIBERTY MEDIA CORP NEW COM SER 6,300 P I"N.02 3&Aug-02 52,508 29 82,23390 (2972561) 
LIBERTY MEDIA CORP NEW COM SER 3800 P 22-Apr-02 30-Au2M 3167166 43 SIM 50 (12,13284) 
LIBERTY MEDIA CORP NEW COM SER 3,5W P 21-A,~W 30-AL942 2917127 3265500 (3 03 73) 
LIBERTY MEDIA CORP NEW COM SER 6100 p 26-Jun-02 30AAW02 5084138 5201592 (1,17456) 
LIBERTY MEDIA CORP NEW FIT PUR 26114 P 2-Jan-02 2"ov-02 1068597 000 10 .68a 97 
LIBERTY MEDIA CORP NEW RT PUR 598 P IS-Apr-02 2"ov.02 2,37358 000 237356 
LIBERTY PPTY TR SHS BEN INT 5.300 p 25-JUW2 25-A"2 149 SM 00 14940859 15741 
UFEPOINT HOSPS INC COM 2800 p 25-JuIQ2 2fWul-02 8915200 90 SDI 84 (1 419 84) 
LIFEPOINT HOSPS INC COM 347 P 224~01 3DAug-02 1059487 1115824 (56337) 
LIFEPOINT HOSPS INC COM 344 P 314M~01 304jig-02 10,50327 11 .28320 (77993) 
LIFEPOINT HOSPS INC COM 68 P I-Feb-01 30Aug-02 207623 2,24294 (16871) 
LIFEPOINT HOSPS INC COM 10 p 2-Apr-01 30-Aug-02 30533 35825 (5092) 
LIFEPOINT HOSPS INC COM 25 p 22-Mwy,01 3DAL19-02 76332 73450 2882 
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LIFEPOINT HOSPS INC COM 175 P 7,A"I 30-ALV-02 5,34324 6,18363 (84039) 
LIFEPOINT HOSPS INC COM 25 P 7-Jun-01 30-Aug-02 7553.5 883 37 (12802) 
LIFEPOINT HOSPS INC COM 100 P S-J~01 30-AUP-02 3,02141 3SS350 (57209) 
LIFEPOINT HOSPS INC COM 100 P 114~01 30-Aug-02 302141 3,6W 63 (51422) 
LIFEPOINIT HOSPS INC COM 100 P 12-Jun-01 30-Aug-M 302141 350225 (4BO 54) 
LIFEPOINT HOSPS INC COM so P 30-OCI-01 3OAug-02 1,51070 IS5250 (4180) 
LIFEPOINT HOSPS INC COM 125 P 29,ke,02 30-Aug-02 3,77676 4,14613 (36937) 
LIFEPOINT HOSPS INC COM 100 P 34u~(V 27-Sep-02 316290 3,48990 (30700) 
LIGAND PHARMACEUTICAL INC CL B &%0 P 6-Jul~gll 28-.Iur~02 1255557 1073125 1,82432 
LIGAND PHARMACEUTICAL INC CL B 1050 P 6,hj~Sll I-Sep-02 7 749 OD 13,256 .25 (5,50725) 
LIGAND PHARMACEUTICAL INC CL 0 100 P 20-Jul~98 1-Sep-02 73800 1 24163 (50363) 
LIGAND PHARMACEUTICAL INC CL 8 100 P 21-Aug-98 1-Sep.02 73800 1173 " (13544) 
LIGAND PHARMACEUTICAL INC CL B 100 P 22-OCI-9a I-SOP02 73600 106887 (33087) 
LIGAND PHARMACEUTICAL INC CL B 200 P 0_0~98 1-sepm 1.47600 2,348 OD (87200) 
LIGAND PHARMACEUTICAL INC CL B 100 P 29-D~98 I-Sep-02 73800 1,11381 (37581) 
LIGAND PHARMACEUTICAL INC CL B 3w p 23.Feb~99 I-Sep.02 2 .21400 300000 (78600) 
LIGAND PHARMACEUTICAL INC CL B 100 P 23-Sep-99 I-SOP-02 73800 85000 (11200) 
LIGAND PHARMACEUTICAL INC CL 5 100 P 2-Nov-% I-Sop.02 73800 85625 (11825) 
LIGAND PHARMACEUTICAL INC CL 8 10D P 1 "M-99 I-Sep-02 73800 98125 (24325) 
LIGAND PHARMACEUTICAL INC CL B IDD P 16-Nov-99 1-SapO2 73800 9% alt (25888) 
LIGAND PHARMACEUTICAL INC CL 0 Iw P 19-1,1~99 t-SepO2 738 OD 93125 (19325) 
LIGAND PHARMACEUTICAL INC CL B 100 P 7-Dec-99 I-Sep-02 73500 1 10625 (36825) 
LIGAND PHARMACEUTICAL INC CL B 900 P 23-MN-OD 1-Sep,02 6 642 OD 1676250 (10,12050) 
LIGAND PHARMACEUTICAL INC CL B 80 P 2-Apr-01 I-Sep-02 59040 76500 (17460) 
LIGAND PHARMACEUTICAL INC CL B 7S P 22-May-01 i-sep-02 55350 98850 (43500) 
LIGAND PHARMACEUTICAL INC CL 8 450 P 30-Jul-01 I-SOP-02 332100 4 488 50 (1,16550) 
LIGAND PHARMACEUTICAL INC CL 0 250 P 30-Oct-01 I-SepO2 1 1145 00 313000 (1 295 DO) 
LIGAND PHARMACEUTICAL INC CL 0 300 P 29-Jul-02 I-Sep-02 221400 2,54370 (32970) 
LIGAND PHARMACEUTICAL INC CL 8 3,%5 P 30-Aug-02 J~SOP402 29,48310 3D,119 10 (63600) 
LIGAND PKARMACEUTICAL INC CL B 8600 P I-SOP-02 1&SaP.02 5823714 63,468 W (723086) 
LIGAND PHARMACEUTICAL INC CL B 400 P 3-Sep-02 1_~Se"2 2.61568 2,88000 (26432) 
LILLY ELI & CO COM 300 P 3-Jan-02 22-Feb-02 23,04331 2317950 (13619) 
LILLY ELI & CO COM 12,901) P 26-Jul~02 25JuI-02 ON,349 00 668 349 00 000 
LILLY ELI & CO COM 55200 P 2&Jul-02 2SJul-02 285991200 2 M.775 20 39.13680 
LILLY ELI & CO COM 12.9W P 25-Jul-02 25-Jut-M SM 349 DD 66834900 OOD 
LILLY ELI & CO COM 70D P 3-.10~02 3OJuIQ2 40,9N 99 540asso (13 088 51~ 
LILLY ELI & CO COM I 4W P 2-Mgy .02 3D .Aug-02 7901362 9516206 (16 14a 44) 
LILLY ELI & CO COM Soo P 16-May-02 30-ALQ-02 33,86298 3808380 (4,22082) 
LILLY ELI & CO COM 700 P 17-May-02 30-AuV.02 39,50681 4543833 (593152) 
LILLY ELI & CO COM 1100 P 15-JuW2 30-Au2.02 6208213 50,4033S S59878 
LILLY ELI & CO COM 300 P 340~02 19-Sep-02 1662279 23,17950 (6,55671) 
LILLY ELI & CO COM 200 P 3-J~02 7-OU-02 1134163 1545300 (411137) 
LILLY ELI & CO COM 300 P 3-Jan-02 11-NowM 10 T7S a2 23,179 5D (4,40268) 
LIMITED BRANDS INC 5800 P 25-JL&02 25-Jul-02 9918000 99, 180 DD 000 
LIMITED BRANDS INC 16 SOD P 25,kd-02 2544-M 283,86000 283,86000 000 
LIMITED BRANDS INC 13400 P 25-A"2 2&JuI-W 229,14000 228,688 42 45IS8 
LIMITED BRANDS INC 30D P 22-Feb-02 16-Ocl-02 456721 5 149 OB (Sat so) 
LIMITED BRANDS INC 30 P 22-Feb-02 2-DOC-02 51115 51491 (376) 
LIMITED BRANDS INC 370 P 12-MM-02 2-Dec-02 6,3D420 6,47836 (17416) 
LIN TV CORP CL A $40 P 3-MrfM 3-May-02 1295999 11,880 OD 107999 
LIN TV CORP CL A 1 '00 P 25-Jul-02 25,kd-M 222W 00 22,14192 5808 
LINCARE HLDGS INC COM 10 70D P 25-JU602 25-Ju~M 318OD40D 32481339 (660939) 
UNCARE HLDGS INC COM 7.400 P 30-Aug-02 1-Sep-02 23717000 237.17000 000 
LINCARE HLDGS INC COM 1100 P 30,~ I-Sep-02 3525500 35,70501 (45001) 
LINCARE HLOGS INC COM 30,600 P 30 Aug-02 I -Sep 02 98073000 997.56918 (1683918) 
LINCOLN ELEC HLDGS INC COIA I 9w P 30-Aug-02 I~S&1~02 46,18900 47.41393 (1,22493) 
LINCOLN ELEC HLDGS INC COM 4DO P 3GAug-02 I-Sep-02 972400 989000 (ISSOO) 
LINCOLN NATL CORP IND COM 2100 P 25,JL&02 2WuW2 69 .11 1 00 6911100 000 
LINCOLN NATL CORP IND COM 13,200 P 25-Ad.02 25-Jul-02 43441200 436,55700 (2 M 00) 
LINCOLN NATI. CORP IND COM 2300 P 12-MW-02 3(~ALV-02 6542472 12042363 (3499891) 
LINCOLN NATL CORP IND COM 3,OW P 2"W-02 3GAug-02 111,42354 150,82200 (3939846) 
LINCOLN NATL CORP IND COM 2400 P 14,.Iuw~(V 3G.Aug .02 89,13884 99 780 OD (1064116) 
LINCOLN NATL CORP IND COM 5,200 P 24-JM42 30-ALV42 193134 14 215,88736 (22,75322) 
LINCOLN NATL CORP IND COM 29M P 12-MW-02 30-Aug-02 107,445 OD 15183849 (4439349) 
LINEAR TECHNOLOGY CORP COM too P 3 ..Ift~02 16AX-02 438046 4.2S450 12595 
LINEAR TECHNOLOGY CORP COM 3,5W P 25-AA-02 254JI-W 9051000 9D,5I00D 000 
LINEAR TECHNOLOGY CORP COM 22400 P 25-A&M 25-kd.02 57926400 59330208 (141.M8 08) 
LINEAR TECHNOLOGY CORP COM 200 P 3-Jar~02 12-Jul-02 6,12781 850900 (2,38119) 
LINEAR TECHNOLOGY CORP COM too P 3~JwO2 23-Aug-02 311690 4,25450 (113760) 
LINEAR TECHNOLOGY CORP COM 2w P 3-Jan-02 24-OcI-02 5,79582 850900 (2 713 18) 
LINENS N THINGS INC COM 700 P G-Jul.01 19-A;v-02 2544052 18,92842 651210 
LINENS N THINGS INC COM 30D P 6-Jul-01 21-May-02 10,24169 8,112 IS 212951 
LINENS N THINGS INC COM 1 40D P 6-A"I 21-May-02 4592421 37,85884 900737 
LINENS N THINGS INC COM 350 P 30,A"I 30-AUP-02 7,5113 57 9.21995 (163636) 
LINENS N T14INGS INC COM 75 P 30-Oct-01 30-ALQ-02 162505 1,35360 24145 
LINENS N THINGS INC COM I GDO P 17`.D~01 30-AUg-02 34 .66775 37,20704 (2,53929) 
LINENS N THINGS INC COM 200 P 17-D~01 30-Aug-02 441041 4,6W 88 (24047) 
LINENS N THINGS INC COM 625 P ll-Jm~02 30-Aug-02 13,78252 1664358 (256104) 
LINENS N THINGS INC COM 1,275 P I 5-Jan-02 30-Aug-02 2811535 3545800 (7,34165) 
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LINENS N THINGS INC COM 1475 P 6-Mw-O2 3DAug-02 3252675 42210S2 (9 653 
LINENS N THINGS INC COM 2450 P 29-May-02 30-Aug-02 5402749 7594804 (21,92056) 
LINENS N THINGS INC COM 1,100 p 17,U~02 3DAug-02 24,25724 33 .990 DO (9,73276) 
LINENS N THINGS INC COM 775 P 29-MM 3OAug-02 17,09033 2103738 (3,114705) 
LITHLA MTRS INC CL A 700 P G-Jul-98 30-Aug-02 1430554 10.32500 3,99054 
LITHLA MTRS INC CL A 20D P 20-Jul-98 30-Aup-02 408730 3 464 OD 62330 
LITHLA MTRS INC CL A 200 P 21-Aug-95 30-Aug-02 4,08730 3,32500 76230 
LITHLA MTRS INC CL A 200 p 21-Od-98 30-Aug-02 408730 282500 1 .26230 
LITHLA MTRS INC CL A 100 P I&Now9B 30-Aug-02 204395 1.51860 52515 
UTHIA MTRS INC CL A 300 P 9-0~98 30-Aug-02 813095 5.23125 89970 
LITHLA MTRS INC CL A 200 p 104)~95 30-Aug-02 408730 3 525 OD 56230 
LITHiA MTRS INC CL A 100 P 24-D~98 30ALm-02 204365 16082S 43540 
LITHILA MTRS INC CL A 100 P 24-Dw-98 3NUV.02 204365 1,S3225 51140 
LITHLA MTRS INC CL A 10D P 28-13~98 30-Aug-02 204365 166762 37603 
UTHIA MTRS INC CL A 30D P 23-Feb-99 30-Aul ;-02 6,13095 658564 64531 
LITHIA MTRS INC CL A 100 P n-Sep-99 30-Aug-02 2,04365 2,32750 (28385) 
LITHLA MTRS INC CL A 100 P 9-Now99 30-Aug-02 2,04365 1 ST7 00 16865 
LITHLA MTRS INC CL A 100 P 19-Nov-99 30-Aug-02 2.04365 1 .82125 22240 
LITHLA MTRS INC CL A 100 P 74~99 30-Aug-02 204365 187125 17240 
LITHLA MTRS INC CL A 800 p 23-LW-W 30-AU2-02 1634219 1441856 1,23063 
LITHLA MTRS INC CL A 2.700 p IOAW-01 30-Aug,02 55,17851 38,71746 16 .46105 
UTHLA MTRS INC CL A 125 P 22-May-01 30-AUD-02 2,S&I SS 237158 18268 
UITHLA MTRS INC CIL A 175 P 3010et-Ol 30-Aug-02 357638 290840 so So 
UTHLA MTRS INC CL A 800 P 22-Jul-02 30-Aug-02 16,34919 1506576 1,28343 
LITHLA MTRS INC CL A 1,500 P 22-Jul-02 I-Sep-02 30,42000 2a 248 30 2.17170 
LITHLA MTRS INC CL A 775 P 29-Jul-02 I-Sap-02 1571700 16,41063 (69363) 
UTHIA MTRS INC CL A 625 P 31-AII-02 I-Sep-02 1267500 12,54144 133 56 
LIZ CLAIBORNE INC COM 30M P S-May-00 15-Feb-a2 105.32763 81,42279 26 9D4 84 
LIZ CLAIBORNE INC COM 9200 P 11-May-OD 15-Feb-02 2622SO90 203,908 34 58 35a 58 
LIZ CLAIBORNE INC COM 1 100 P 25-Jul-02 25-Jul-02 30,47000 30,47000 000 
LIZ CLAIBORNE INC COM 7600 P 25-Jul-02 25~A"2 207,75000 205,55500 1,19400 
LLOYDS TSB GROUP ORD 25P 33W P IO-Oct-ol 9-Apr.02 33 &W 45 33,50828 34517 
LLOYDS TSB GROUP ORD 25P 12400 p 10-OC-01 8-Apr-02 126,32159 12590991 (58832) 
LLOYDS TSB GROUP ORD 25P 17,ODO P 3-MayM 8-Aug-02 14683066 204,26513 (57,43447) 
LLOYDS TSII GROUP ORD 21P 8,300 P loocl-ol S~Aug-02 7168791 B4,278 41 (1259050) 
LLOYDS TSB GROUP ORD 25P 25 10D p 24-Oct-Ol S-Aug,02 216,791 16 2647745S (47,911371) 
LNR PPTY CORP COM 4,300 P 30-A~ I-Sep-02 14942500 i5l 4a5 99 (206099) 
LOBLAW CO 200 P 2~1 54AM-02 713967 679444 34523 
LOSLAW CO 20D P 2~1 5-Mm-02 718958 6,794 " 39514 
LOBLAW CO SOO P 23-Mol 6-MW-02 21,41249 20 3113 32 102917 
LOBLAW CO 200 P M.Aug-ol G-MW-02 7,14493 6,784 " 35049 
LOBLAW CO 400 P 23-Aug-01 7-MV-02 14SIl 28 13,588 Sa 92238 
LOBLAW CO 100 P 23-Atip-01 14-Mm-02 3,573 B9 339722 17667 
LOBLAW CO 100 P 23-Aug-Ol ISUM-02 359507 3,39722 19795 
LOBLAW CO 1.100 p 23,Aug~Ol 84AW-02 39,1126 51 3736941 245710 
LOBLAW CO 100 P 2~1 II-MW-C2 3,59764 339722 201D 42 
LOBLAW CO Soo P 2~1 13,%W-02 17,82107 is 986 10 83497 
LOBLAW CO 7DD p 2--AL9-01 IIAF-02 26 722 08 23,780 54 2 .94f 52 
LOSLAW CO 700 P 2~1 12-Apr-02 26,90707 2378053 302654 
LOBLAW CO 300 P 2~1 22-NowO2 1045999 1019166 268 33 
LOBLAW CO 2700 P 24-Aug-01 22-Nov-02 9413991 93,874 75 26513 
LOBLAW CO 700 P 18-SOP-01 22-NM-02 24,40664 23 622 77 763 87 
LOBLAW CO am P 19-Sep-Ol 22-NO*02 2789331 2727409 61922 
LOBLAW CO 1,400 P IO-Od-01 2644~02 48,4604S 43,30633 5,15413 
LOSLAW CO 200 P IS-S@1~01 2SNaw-02 692292 6,81862 10440 
LOBLAW CO 50D P 21-Sep-Ol 26-Nov.02 1730731 I6 .6D8 61 69870 
LOBLAW CO 700 p 19-Sep-01 254-~ 24,785 73 2386484 920 89 
LOCAL FINL CORP COM 3900 P 3~2 1 -Sap-02 5768100 57,67008 1092 
LOCKHEED MARTIN CORP COM 5,200 P 25,h6-02 25-Jt"2 31408000 314,08000 ODD 
LOCKHEED MARTIN CORP COM 22900 P 25-Jul-02 2Wul-02 138316000 1,348,73526 3642474 
LOCKHEED MARTIN CORP COM 5,200 P 25-JuW2 25.JuW2 31408000 3140BOOO 000 
LOCKHEED MARTIN CORP COM 200 P 3-Jul~02 30-Dec-02 11,36147 1352600 (2,t64 S3) 
LOEWS CORP CAROLINA GROUP STK 1,800 P 25-Jul-02 25%k"2 4206600 4199598 7002 
LOEWS CORP COM 2200 P 25-A"2 25-ILA-02 Q4,OD6 00 94 ODD DO 0 DO 
LOEWS CORP COM 6200 P 25-Jul-02 25-Jul-02 264,92600 254,92600 000 
LOEWS CORP COM 3300 p 25-Jul-02 25JL4-02 141 OD9 00 14210691 (1,09791) 
LONE STAR STEAKHOUSE SALOON 0,100 p 30AUg-02 I-SOP-02 161 .108 00 169,65450 (781650) 
LONE STAR STEAKHOUSE SALOON SOO P I-Sep-02 4-00-02 10191 19 9.99000 20119 
LONE STAR TECHNOLOGIES INC 5,100 p 24AX-02 3D-Aug-02 7883291 130.35600 (51,52309) 
LONE STAR TECHNOLOGIES INC 450 P 29-A"2 3&Aug-02 6.9m 85 7,13925 (18340) 
LONGS DRUG STORES CORP COM 1.700 P W-Aug-02 I~Sep-02 42 SOD 00 42,50000 ODD 
LONGS DRUG STORES CORP COM 2 40D P 3DALQ-02 I-SeP02 6000000 598seca 13392 
LONGVIEW FIBRE CO 13.50D P 30,~ I-Sep-02 9396000 97,40250 (344250) 
LONGVIEW FIBRE CO 100 p I-Sep-02 410cl-02 67467 69600 (2133) 
L'OREAL EURO 2 2 70D P 4-Sep-Ol 25-Feb-02 178.99322 19D.638 98 (11,64378) 
UOREAL EURO 2 12M P 4-Sep-Ol 16-Apr-02 91,22769 8472754 6 SOO 15 
L OREAL EURO 2 900 P 30-1,10~01 IS-Apr-02 6842076 61,83990 6swas 
LIOREAL EURO 2 1300 P 304,1~01 17-Apr-02 9973059 89,324 .29 1040630 
LOUISIANA PAC CORP COM 9100 p 25-Jul-02 25-JuW2 507682 5,M 00 (1818) 
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LOUISLAM PAC CORP COM 12,80D p 30-Aug-02 I-SepM 99 200 OD 102.29760 (3,09760) 
LOWES COS INC COM 30D P 3~Jan-02 29-May-02 14 353 08 1346250 1190 50 
LOWES COS INC COM a9m P 25-A"2 25-JuI-02 312,212 OD 312.21200 000 
LOWES COS INC COM 48,110D p 254u~02 25-Jul~W 1,71541200 1.739,778 87 (24,366 M 
LOWES COS INC COM eaw P 25-Ad-02 25-Jul-02 308 7D4 00 3O8,7D4 00 000 
LOWES COS INC COM 300 p 3,Jan,02 11-Sep-02 13 W6 09 1346250 14359 
LSI LOGIC CORP COM 400 P 3-Jan-02 28-Jar,02 645390 6 739 Oa (28518) 
LSI LOGIC CORP COM 400 p 3-Jan-02 4-MW-02 6al389 673905 7481 
LSI LOGIC CORP COM 3 ODO p 28-JorrO2 25~Apr-02 4184873 48 573 OD (6 725 M 
LS: LOGIC CORP COM 1000 P 29-Jul-M 3G4r.02 12,91a 41 1647410 (3.M 69) 
LSI LOGIC CORP COM 9100 p 31-Jan-02 30-Apr.02 117,55752 151,7112 54 134,22502) 
LSI LOGIC CORP COM 6.4w p 29~~ 29-Apr-02 5315558 10543424 (2227838) 
LSI LOGIC CORP COM 400 p 211-JarkV 26~Apr-02 5,58063 6,47652 (89582) 
LSI LOGIC CORP COM 1,500 p 29-Jff~W 2SAX-02 2D 927 36 24,71115 (3,79379) 
LSI LOGIC CORP COM 400 P 3,Jar~02 16-Apr-02 664843 8,73905 (9265) 
LSI LOGIC CORP COM I 9w p 2a-Feb-02 8-May-02 23,24599 2935500 IS log 01) 
LSI LOGIC CORP COM sm P 26-Fe"2 8-Mffy-02 9 787 7B 12 467 " (2,67966) 
LSI LOGIC CORP COM 3DO p 26-Fab-02 6-Mry-02 3 482 " 467529 (1 .192115) 
LSI LOGIC CORP COM 5,800 P 28-Feb-02 7-May-02 63,09281 9038894 (2729513) 
LSI LOGIC CORP COM 1,20D P 4-Feb-02 2-MwfM 15 558 SO 1907928 (3,52248) 
LSI LOGIC CORP COM 100 P 4-Fab 02 2-May-02 1,25957 158994 (33037) 
LSI LOGIC CORP COM 30D p "ob-02 24ARY-02 3,T78 71 475805 (97035) 
LSI LOGIC CORP COM 4000 P S-Feb-02 3,May-02 4664669 63,44080 (15,79421) 
LSI LOGIC CORP COM 1,100 p 7-Feb-02 3-May-02 1282781 1738990 (4,56209) 
LSI LOGIC CORP COM 3,700 P 26-Feb-02 3-"-02 43,14809 57,56191 (14,51382) 
LSI LOGIC CORP COM 2,600 P 31-,19~02 I-May-02 33,49999 43,36644 (986645) 
LSI LOGIC CORP COM 4,000 p 4-Feb-02 "sy-02 59,26920 7313724 (13,SW04) 
LSI LOGIC CORP COM 4,30D p 25-Jul-02 25-Jul-02 28,81000 2881000 ODD 
LSI LOGIC CORP COM 39 SW p 25-JuW2 25-A"2 25B.660 00 271,38028 (4,72025) 
LSI LOGIC CORP COM 600 p 3-Jan4)2 22-Jul-02 4,17251 1010862 (5,93611) 
LSI LOGIC CORP COM 5w p 3-Jar,02 30-Jul-02 3,83988 8,423 115 (4,59397) 
LSI LOGIC CORP COM I Soo P 19-JuH)2 30-Aug-02 10,993 77 11,385 OD (391 23) 
LSI LOGIC CORP COM 30100 P 30-JuI-02 30-Aug-02 22060027 229,52755 (891928) 
LSI LOGIC CORP COM Soo P 3-Jan-02 23-Aug.02 408385 1010862 (522477) 
LSI LOGIC CORP COM 2w P 22-.18~02 234ug-02 1,62795 2,07080 (1 .24295) 
LSI LOGIC CORP COM 100 P 2-Mffy-02 19-Se"2 69582 1,29250 ( .r,% 68) 
LSI LOGIC CORP COM 200 P 22-.10~02 11--AP4)2 16S127 287080 (121953) 
LSI LOGIC CORP COM 40D P 2-May-02 11-Sep-02 3,30254 517000 (1,857 46~ 
LTX CORP 3,9W P 30-AL942 I-S&PID2 30,57800 30,57600 000 
LTX CORP 44500 P 30Aug-02 I-S0P4Ck2 34888000 357,40620 (852020) 
LTX CORP 12,6W p 3D.ALV-02 I-Sep-02 98 784 W 102,70838 (392235) 
LTX CORP 17700 P 1-Sep-02 3-Oct-02 7274478 138.76800 (6602322) 
LTX CORP 43,300 p I-Sep-02 4-Oct-02 15847319 339 472 DD (10099881) 
LUBRIZOL CORP 4900 P 30-MayM 29-Jul-02 146,46148 16968700 (2322552) 
LUBRIZOL CORP 36M P 25,JuW2 25-AdM 10533600 104 WS 92 66708 
LUCENT TECHNOLOGIES INC COM 17,9DO p 9,kd-01 28-Jun-02 27,84212 9245462 (s4,a12 50) 
LUCENT TECHNOLOGIES INC COM 3600 p 9-juwl 28-Ju"2 570583 1859422 (f2 SM 39) 
LUCENT TECHNOLOGIES INC COM 38500 p 25-A"2 25-Jul-02 er5 065 00 6506500 000 
LUCENT TECHNOLOGIES INC COM 242,200 p 2544-02 25-Jul-02 409,318 OD 400,91366 840434 
LUXOTTICA GROUP S P A ADR 2 ODD P 5-De"I 26-Feb-02 36,20425 3109920 510505 
LUXOTTICA GROUP S P A ADR 700 p 6A)e"I 27-Fab-02 12 .45141 11,05265 1,39876 
LUXOTTICA GROUP S P A AOR 9DO P 743~01 27-Feb-02 l6,DD8 98 14,34555 I .SM 41 
LUXOTTICA GROUP S P A ADR 70D p 74)ft-01 28-Feb-02 12,20018 11,15765 104253 
LUXOTTICA GROUP S P A ADR 2,20D P 18-0~01 28-Jur,02 4152132 36,64990 5,87142 
LUXOTTICA GROUP S P A ADR 600 P 18-0~01 27-A~02 li,10764 972270 138494 
LUXOTTICA GROUP S P A ADR 40D p 14-Dec-01 27-Jun-02 7.40510 6,568 OD 83710 
LUXOTTICA GROUP S P A ADR SOD p 17.0oc-01 27-Jun-02 14 .alO 19 13,10952 170067 
LUXOrnCA GROUP S P A ADR 100 p 13-00"1 26,A~02 IS0594 165400 IS194 
LUXOTTICA GROUP S P A ADR 500 P 13-0~01 27-Jur42 9.25637 8,27000 98637 
LUXOTTlCA GROUP S P A ADR I 6DO p 14-Dec-01 27-Jun-02 2962039 26 144 W 347639 
LUXOTTICA GROUP S P A ADR 100 p 10-D~01 25-Jun-02 181095 1.54909 26186 
LUXOTTICA GROUP S P A ADR eDO p 10-Do"I 25-A~02 1448756 1274384 174372 
LUXOTTICA GROUP S P A ADR 2 ODD p 12-D~01 2&Jun-02 36,21890 33,05080 3,16810 
LUXOTTICA GROUP S P A ADR 60D p 21-Deo-01 I-A"2 11 .19350 9,66370 1 5D9 86 
LUXOTTICA GROUP S P A ADR I IOD p 27-D~01 IJuI-D2 2052153 17,7113 92 2,73781 
LUXOTTICA GROUP S P A ADR 1600 p 2743~01 2-A"2 2917256 2588752 3 305 D4 
LUXOTTICA GROUP S P A ADR wo p 254)~01 2-Jul-02 14 SM28 12 944 W 1,642.28 
LUXOTTICA GROUP S P A ADR 500 P 31-0~01 2.JL"2 9,11642 813865 97`7 T7 
LUXOTTICA GROUP S P A ADR 900 p 21-D~01 I-JuI42 1682264 14,52555 2,29709 
LUXOTTICA GROUP S P A ADR 2DD p 18-De"I Wul-02 373837 3,24090 49747 
LUXOTTICA GROUP S P A ADR 1600 p 31-D~01 3-Jul-02 27,95179 26,04368 190811 
LVMH MOET HENNESSY EURO 30 1300 p 24-May-02 10-JuI42 56.94180 72 971 97 (1603017) 
IVMH MOET HENNESSY EURO 31 1,100 p 27-MB),02 113-ju~02 48,18162 6189617 (f3 714 65) 
LVMH MOET HENNESSY EURO 3D I.ODD p 349~02 10-Jul-02 43,Wl 38 5385440 (1005302) 
LVMH MOET HENNESSY EURO 3D 300 P 4-JW02 10%hd-02 13,14042 15,49021 (234979) 
LVMH MOET HENNESSY EURO 30 9w p 5-Jun-02 10-Ju~02 39,42125 4622643 (6,80518) 
LYONDELL CHEMICAL CO COM 10,600 P 25,12n-02 6411~-02 175,16978 134 620 00 40,54978 
LYONDELL CHEMICAL CO COM 6 4DO P 29-Jan-02 S-Mm-02 10576289 80,64000 25,12289 
LYONDELL CHEMICAL CO COM 13,60D P I I -Apr-02 3-Jul-02 195,515 as 22135360 (25,83775) 
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LYONDELL CHEMICAL CO COM 8300 p 2&JL"2 254td-02 109 975 DD VY7,415 28 255972 
LYONDELL CHEMICAL CO COM 35 P 28-Fet~W 3D-Au2-02 49943 54793 (4850) 
LYONDELL CHEMICAL CO COM 1165 p 28-Feb-02 30-ALg-02 16,54735 1323831 (159096) 
LYONDELL CHEMICAL CO COM 2,5W P I-Mw-02 30AUg-02 3572392 40,19675 (4,47283) 
LYONDELL CHEMICAL CO COM 1,200 P I-Mm-02 30-Aug-02 17,14748 19,294 44 (214696) 
LYONDELL CHEMICAL CO COM 609 P 4-MW42 30-Au" 870235 987439 (117204) 
LYONDELL CHEMICAL CO COM 328 P 4W"42 30-Aug-02 46M4D 5 2a5 w (62740) 
LYONDELL CHEMICAL CO COM 400 p S-Mw-02 30-AU2-02 5 7f5 83 670592 (99009) 
LYONDELL CHEMICAL CO COM 2w p 64AW-02 3&ALo-02 285791 336332 (50541) 
LYONDELL CHEMICAL CO COM 100 P 6-Ma-02 30Aug-Q2 142890 1 693 50 (26454) 
LYONDELL CHEMICAL CO COM 3 50D p 4-Apr-02 3DAM" 50,01349 5345970 (344621) 
LYONDELL CHEMICAL CO COM 2,900 P 25-JuM 30AL9.02 4143975 3752484 3,91491 
LYONDELL CHEMICAL CO COM 39M P 2a-Feb-02 30-At*.02 5688700 61055 2a (516828) 
LYONDELL CHEMICAL CO COM 700 P 23-Fe"2 30-Au" 10 031 00 '10,956 64 (92764) 
* & T BK CORP COM 4,400 P 14-N~01 24-Jan-02 M8,591 63 31193800 2666363 
* & T BK CORP COM 56M p 25-,kil-02 25-Jul-02 430.08000 425,23152 4US48 
* D C HLDGS INC 17W p IS-N~02 20-Dec-02 6716038 57 .96150 919888 
MA SCHOTTENSTEIN HOMES INC I ODD p 3DAug.02 i-Sep-02 34,40D DD 34 40D OD ODD 
Mn SCHOTTENSTEIN HOMES INC 40D p 30-AugM I-Sep-02 13,76000 13 713 OD 47 DD 
MR SCHOTTENSTEIN HOMES INC 2800 P 30,~ I-Sep-02 9632000 9598848 33152 
LM SCHOTTENSTEIN HOMES INC 10400 P 3GAug,02 I-Sep-02 35776000 356,628 64 1.23136 
MACDERMID INC 4,000 p 30-Aug-02 I-Sep-02 82,SW 00 93,22400 (66400) 
MACDERMID INC 700 P I-Sap-02 13-Sep02 1446156 1444800 1356 
MACDERMID INC 800 p I-SOP-02 20-DOC-02 1877415 16,512 OD 226215 
MACERICH CO COM 1,2W p 3OAug-02 I-Sep-02 36,57600 3657600 000 
MACERICH CO COM 1,000 P 31)-~ I-Sep-02 30 4&0 DD 3068000 (2W DD) 
MACERICH CO COM 23200 p 3DAWM I-Sep-M M7.136 00 712,32616 (519216) 
MACERICH CO COM 14900 p I-Sep,02 I 5,0~ 427,66032 4S415200 (2649168) 
MACK CAU RLTY CORP COM 3,000 p 25,JuW2 25-Jul-02 85.5m 00 8542590 10410 
MACROMEDIA INC COM 2200 p 21-Feb-02 21-Jun-02 26,302 4D 3312354 (682124) 
MACROMEDIA INC COM 9DD p 21-Feb-02 21-Jun-02 10,76007 13,127 5B (236751) 
MACROMEDIA INC COM 4000 p 6-NW-01 20-Ju"2 5064887 7268000 (22031 13) 
MACROMEDLA INC COM 3 40D p 7-NovXI 20-.Au~02 4305154 83 W 54 (2009700) 
MACROMEDIA INC COM 40D p 21-FabID2 20-Jur,02 506489 6 = 43 (9575-9) 
MACROMEDIA INC COM I 60D P 21-Feb-02 24-Jur~02 1496010 2333792 (838782) 
MACROMEOLA INC COM 3100 P 6-No"l O-A~02 6184406 56,32700 551706 
MACROMEDIA INC COM 1500 p S-Nov-01 14-Jun-02 22,5W 77 27 255 OD (4,74523) 
MACROMEDLA INC COM 1,600 p 6-NOV-01 14-Jun-02 24 OD9 35 2907200 (606266) 
MACROMEDIA INC COM 2,SOD p 6-NW-01 124L~02 4533213 45,42500 (9287) 
MACROMEDA INC COM 4200 p 25-k"2 25-Jul-02 29 40D 00 29 4W DD 000 
MACROVISION CORP COM 4 50D p 25-Od-02 20-Dec-02 7449255 5949810 1499445 
MAF BANCORP INC 2400 p 3D-AL9-02 I-SOP-02 8575200 8611992 (98792) 
MAGNA ENTMT CORP SUB VIG 12 .900 P 30,~ I-SOP-02 56 502 OD 57,17667 (87467) 
MAGNA INTL INC CL A I OD9 P 1-Sep-02 254DCt-02 58,13747 5993043 (379296) 
MAGNA INTL INC CL A 48 p 3-SOP-02 25~Od-02 2,552147 2, f2l DD (16753) 
MAGNA INTL INC CL A I p 1-Sep02 15-00-02 3369 4157 (788) 
MAGNA INTL INC CL A I 2DO p 2-May-02 li-JUM 75,321 97 93 D42 b4 (V 720 87) 
MAGNA INTL INC CL A loo p 2 May-02 I I-JUI-02 6,27683 7,56746 (1,29063) 
MAGNA INTL INC CL A 2,20D P 3-Mzy-02 lllu~02 135,09028 16412838 (28 ms 08) 
MAGNA INTL INC CL A am p 6-Jun-02 II-JuI-m 5021465 5354248 (3,327 B3) 
MAGNA INTL INC CL A 600 P 7-Jun42 II-Jul-02 37 6W SO 40,35330 (2,502 32) 
MAGNA INTL INC CL A SOD P 2-May-02 II-Jul-02 49 89,1 49 6202856 (1213407) 
MANDALAY RESORT GROUP COM 5 9DO p 19-Apr.02 25-NW2 15241246 20518371 (52771 25) 
MANDALAY RESORT GROUP COM 2,9W P 25-JuI42 25-JuW2 76,47300 7647300 000 
MANDALAY RESORT GROUP COM 3,100 p 22-Apr-02 30-Au"2 93,06796 10814891 (1508895) 
MANDALAY RESORT GROUP COM 7300 p 23-Apr-02 30-ALV-02 21913648 266 91M 08 (47,76758) 
MANDALAY RESORT GROUP COM 3,0D0 P 24-Apir-02 30-Aug,02 90,05609 10854750 (1849141) 
MANDALAY RESORT GROUP COM 1500 p I-Aug-02 30-Aug-02 4502804 43,54575 148229 
MANDALAY RESORT GROUP COM SIM P 19-Apr.02 5-Aug-02 1344829 17,35845 (3,94016) 
MANDALAY RESORT GROUP COM i.70D P Z?-Apr-02 5,4mg-02 45,72420 5930637 (13 582 1 T) 
MANHATTAN ASSOCS INC COM 25W P 30-ALV-D2 I-Sep-02 5567500 65.67500 000 
MANHATTAN ASSOCS INC COM 800 P I-Sep-02 25-Oct-02 17,62410 17 816 OD (19190) 
MANHATTAN ASSOCS INC COM 400 P I-Sep-02 15-N~M 1075367 890800 184567 
MANOR CARE INC NEW COM 5400 p 21-Feb-02 2-Apr-02 127,29738 IOS57000 21 72733 
MANOR CARE INC NEW COM 6,9DD P 27-Fe"2 2-Apr-02 162,65776 133 554 OD 2907376 
MANOR CARE INC NEW COM I,= p 25-Ju[42 25-Ad-02 is 500 00 la'swoo 000 
MANOR CARE INC NEW COM 7,100 p 25,k"2 25,kd-02 131,35000 131,60134 (25134) 
MANPOWER INC WIS 5,30D P 25,Ad-02 25-Ad-02 190 m 00 191 .591171 (74571) 
MANPOWER INC WIS 4 IOD p &Aug-02 30-AU9-02 13480393 143,98134 (9,1 T7 41) 
MANPOWER INC WIS loo P 3-JU142 24-W-02 3,45409 339200 9289 
MANTECH INTERNATIONAL CORP 100 P 3D Aug-02 I.Sep-02 2,395 DD 231700 78 00 
MANTECH INTERNATIONAL CORP 2,500 p 30AL9-02 I-Sep-02 59,87500 55 542 OD 433300 
MANUGISTICS GROUP INC 2800 p 31-Uu~02 74A2y-02 27,09788 47 T39 " (2064158) 
MANUGISTICS GROUP INC 111 300 p II-Jar,02 7-May-02 99681 Al 206,62418 (106 942 T7) 
MANUGISTICS GROUP INC 1,600 P 23-j2n .02 7-M2y-02 1545449 27 579 52 (1209503) 
MANUGISTICS GROUP INC a 9DO p 31-Jon-02 &Aiay-02 9542469 151 .74322 (5631853) 
MANLIGISTICS GROUP INC 14 .600 F, 3D-Aug-02 1-Sep-02 5a 400 OD 5883218 (43216) 
MANUGISTICS GROUP INC 1,100 p I-Sep-02 13-Sep-02 452350 4 400 OD 12350 
MANULIFE FINL CORP COM 300 p %40-00 I-May-02 858721 a s02 50 1 78471 
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MANULIFE FINL CORP COM 1400 P 10-Oct-OD I-May-02 4007365 3333148 674217 
MANULIFE FINL CORP COM 2200 P 11-oct-00 I-May-02 62,97288 52.29664 10678.24 
MANULIFE FINL CORP COM 5,4DO P 6-00.00 I-May-02 154,56980 128,32074 26,2490S 
MANULIFE FINI. CORP COM 2,0DO P ll-od~w 2-May-02 57,98785 47,54240 10.44545 
MANUILIFE FINL CORP COM 900 P 11-oct-00 22-Jul-02 2188239 21,23496 04743 
MANULIFE FINI. CORP COM I 50D P 12-W-00 22-A"2 38,47065 3-445455 2,01550 
MANULIFE FINL CORP COM 8,600 P I I -Oct-00 22-JuW2 20909839 20443232 466607 
MARATHON OIL CORP 3'aw P 25-Ad-02 25-Jul-02 7819200 7819200 000 
MARATHON OIL CORP 14ow P 25-Ad-02 25,kdM 31711200 32134600 (4,23400) 
MARATHON OIL CORP 7.3W P 25-AA-02 25-JLdM 158 556 OD 159.5%00 000 
MARATHON OIL CORP 6 7DD P I"w-99 3DAL,9-02 164,31255 15333017 1098238 
MARATHON OIL CORP 9,00D P 2-Jul~98 30-Aug-02 222 750 CID 32445000 (101 .700 00) 
MARATHON OIL CORP 1400 P S-MW-99 30-Aug-02 34 650 DD 3052056 4,12944 
MARATHON OIL CORP 1300 P 10-Mw.99 30-Aug-02 32,17500 29,75063 242437 
MARKEL HOLDINGS 600 P 25-A"2 25-Jul-02 1114BOOO 111,21000 27000 
MARKEL HOLDINGS 300 P 3~0d-ol 30-AU2-M 62,46712 81,63416 83296 
MARKEL HOLDINGS 700 P 4-01-01 30-Aug-02 145,75661 14578781 (3120) 
MARKS & SPENCER GP NEW ORD 9.100 P 11-00-01 I",pr-02 52,05882 43,02108 903774 
MARKS & SPENCER GP NEW ORD 10409 P II-Ocs-ol 1"4)r-02 59.71491 4920950 1050541 
MARKS A SPENCER GP NEW ORD 2,891 P 25-Oa-01 19,Apr.02 16,585 .25 12 9DD 90 368435 
MARKS & SPENCER GP NEW ORD 9,251 P 2SOCI-01 22-May-02 5192864 41,28199 10,64865 
MARKS A SPENCER GP NEW ORD 2023 P 3040cl-01 22-May-02 11,35571 883374 252197 
MARKS & SPENCER GP NEW ORD 5,747 P 31-00-01 22-May-02 32,25964 2494200 7,31764 
MARKS & SPENCER GP NEW ORD 25823 P 6-Nov4l 22-May.02 144 9W 25 12247564 22,47561 
MARKS A SPENCER GP NEW ORD 3 P I"W-02 22-M&yM 1594 OOD 1684 
MARKS & SPENCER REDS 70P( 24100 P 11-od-ol 28-MU-02 2402288 1797SQ2 604696 
MARKS & SPENCER RED 13 7OP( 15 ODD P 2540cl-01 25-MM-02 14 952 DD 10,56035 439165 
MARKS & SPENCER RED B 7OP( 25W P 30-OU-01 2&MW-02 249200 172171 77029 
MARKS & SPENCER RED 8 7OP( 7,10D P 31-Od-01 25-MU-02 7,07728 4,118124 221604 
MARKS & SPENCER RED'S TOP( 31,9DD P 6-1,1~01 28-Mar-02 31 797 92 23,87074 7 SZ? IS 
MARRIOTT INTL INC NEW CL A 200 P 3-Jar~02 12.MW.02 8 723 Oa 800700 71608 
MARRIOTT INTL INC NEW CL A 100 P 3-tan-02 S-Apr-02 439938 4,00350 39586 
MARRIOTT INTL INC NEW CL A IDD P 3-JWW42 24,.)W~02 387238 4,00350 (13112) 
MARRIOTT INTL INC NEW CL A I 20D P 22-ALV-00 IS-Afi-w 4367544 48,207 72 (4,53228) 
MARRIOTT INTL INC NEW CL A 3600 P 29-Sep-00 15,kd.02 13102633 13298868 (1,96235) 
MARRIOTT INTL INC NEW CL A 2,300 P S-Feb-01 16-Ju~02 8371127 102 649 DD (18,937 73) 
MARRIOTT INTL INC NEW CL A 5000 P 22-Aug-00 15~Jul-02 19381896 20088550 (1704654) 
MARRIOTT INTL INC NEW CL A 3000 P 25-Jul-02 25-Ju~02 98,1340 DD 96,84000 000 
MARRIOTT INTL INC NEW CL A 13,600 P 25-Jul-02 25-J"2 439,00600 44551288 (6,50488) 
MARRIOTT INTL INC NEW CL A IOD P 3-Jar,02 22-Jul-02 328890 4,Dm so (71460) 
MARRIOTT INTL INC NEW CL A 100 P 34&~02 23-AL9-02 3,43289 40M50 (57061) 
MARRIOTT INTL INC NEW CL A 100 P 34W~W 27,Sep.02 3,07890 4,OD3 50 (924 SD) 
MARRIOTT INTL INC NEW CL A 100 P 3-Ja~W 24-OCI-02 318190 40MSO (82160) 
MARRIOTT INTL INC NEW CL A 100 P 3-Jan-02 20-N~02 3,30590 4,00350 (69660) 
MARSH & MCLENNAN COS INC COM 6200 P 25-JuW)2 25-Jul-02 27249000 272,49000 000 
MARSH A MCLENNAN COS INC COM 34 SM P 2&Jul-02 254ul-02 1,516,275 00 1 499 394 15 16,5130 65 
MARSH & MCLENNAN COS INC COM 6500 P 25-JuW2 25-JuW2 29567500 285,07500 000 
MARSHALL & ILSLEY CORP 10,200 P 11-Feb .D2 10-Jun-02 312,77765 30560832 7,16933 
MARSHALL A ILSLEY CORP 2400 P 25.JL"2 25-Jul-M 6825800 65~M DD 000 
MARSHALL A ILSLEY CORP ia,600 P 25%hd.02 25-Jul-02 513,73200 5015,078 10 755390 
MARSHALL & ILSLEY CORP 2.657 P I-Sep-02 2510CI-02 72.28776 7593744 (366968) 
MARSHALL & tLSUEY CORP 116 P 3-Sep-02 254W-02 325498 345178 (16680) 
MARSHALL & ILSLEY CORP 0 P I-Sep-02 S-Oct-02 146 1 78 (032) 
MARTEK SJOSCIENCES CORP 25W P II-Ja"2 30-Aug-02 45,ODO 39 6047500 (24,47461) 
MARTEK BIOSCIENCES CORP 5,000 P 14-JW~02 30-AUg-02 9D ODD 79 14775000 (57749.21) 
MARTEK BIOSCIENCES CORP 3,SW P 15-Jan-02 30-ALQM 63,0D0 55 103 040 W (4003945) 
MARTIN MARIETTA MATLS INC COM 6,00D P 12-Feb-02 24-May-02 24314687 241= 00 19,1687 
MARTIN MARIETTA MATLS INC COM 3 40D P 25,A"2 25,AdM 113,93400 11641532 (2,48132) 
MARVELL TECHNOLOGY GROUP LTD 24 900 P 30-AUg-02 14epD2 474,59400 48403857 (944457) 
MARVELL TECHNOLOGY GROUP LTD 3,100 P 3GAugM I-Sep-02 59,08600 63,34850 (426250) 
MARVELL TECHNOLOGY GROUP LTD 4600 P 30-Aug42 18-Oct-02 65,85299 964,15602 (2830303) 
MARVELL TECHNOLOGY GROUP LTD 23,W0 P 1-Sep-02 18.0d.02 40084430 533 650 DD (132,835 70) 
MARVELL TECHNOLOGY GROUP LTD 12,000 P 3-Sep-02 I B-Oct-02 17179041 214,37640 (42,50 99) 
MARVELL TECHNOLOGY GROUP LTD 16 2W P 7-00-02 &?40Y-02 289 689 3a 222,57504 6711434 
MARVELL TECHNOLOGY GROUP LTD B'sm P 22-OU-02 B-NOV-02 15199751 127,57650 2442101 
MARVELL TECHNOLOGY GROUP LTD 400 P 244Dct-02 S-Now-02 715282 649640 65642 
mASCO CORP COM 12300 P IS.No~ol 8,Jan-02 300296486 25873050 4956436 
MASCO CORP COM 17 50D P 8-Mw-02 13-J~W 45498627 494 SB3 25 (3959698) 
mASCO CORP COM 5500 P 25-Ad-02 25-JL"2 12716000 127,16000 000 
MASCO CORP COM 32,60D P 2&JUI-02 25-JuM 75371200 75274378 96822 
MASCO CORP COM 200 P 3-Jul-W IS-Aug~W 4,80385 5,12400 (32015) 
MASCO CORP COM 200 P 3%h"2 I-Now-02 407687 512400 (1,047 13) 
MASCO CORP COM 200 P 3%k"2 18-Dec-02 4,150 87 5 124 OD (97313) 
MASSEY ENERGY CORP COM 5 50D P 12-Jul-01 3-Jan-02 11561120 1052S340 10 547 SD 
MASSEY ENERGY CORP COM 1,300 P 12-A"I 4-Jan-02 27,36576 2498044 2,48532 
MASSEY ENERGY CORP COM 2,9W P IS-A"I 4-Jan-02 6104669 50 6110 98 10,36571 
MASSEY ENERGY CORP COM saw P 3GAup-02 I-Se"2 5542000 54,95288 56712 
MASSEY ENERGY CORP COM Sam P I-Sep-02 13-Sep-02 52,05787 5542000 (336213) 
MASSEY ENERGY CORP COM 50D P 3-Up-02 la-Sap-02 3,82778 4,02000 (19222) 
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MASSEY ENERGY CORP COM 1,400 P 18-NOV-02 20-Deo,02 14.42362 1164380 2 T79 82 
MATERIAL SCIENCES CORP 5700 P 30-Aug-02 I-Se"2 79 80D DD 79 8DO DD 000 
MATERIAL SCIENCES CORP ow P I-Sep-02 4-Oct-02 10,32898 12 SOD DD (227102) 
MATRIXONE INC COM Boo P 17-0~01 2&MW-02 9,21S,86 8,37176 04410 
MATRIXONE INC COM 3200 P 17-0@~01 26-Mw-02 3064264 33,487 D4 3,ISSSO 
MATRIXONE INC COM 1000 P 17-De"I 27.MW.02 970015 1046470 (76455) 
MATRIXONE INC COM 4 SDO p IB-Da"I 27-Mw-02 46 SSD 73 5242560 (5,88487) 
MATRIXONE INC COM 600 P 18-Dec-01 27-MW-02 582009 OS4900 (72891) 
MATRIXONE INC COM 1700 P 19-D~01 27-MM-02 1649026 2087056 (4,3W 301 
MATRIXONE INC COM 200 P 19.0ec-ol 27-Mw-02 2,101) 70 245538 (34566) 
MATRIXONE INC COM 200 P 194)~01 27-MW-02 2,2D4 96 2,45536 (25D 40) 
MATRIXONE INC COM 2800 P 194DO"I 2-Apr-02 2414926 3437504 (1022578) 
MATRIXONE INC COM 2,10D P 1943~01 2-Apr-02 17,47924 2573128 (8,30204) 
MATRIXONE INC COM 3,100 P 20-13~01 2-Apr-02 2580269 38,0D8 17 (12=48) 
MATRIXONE INC COM 40D P 21-Dec-01 2-Apr-02 332938 507600 (174662) 
MATRIXONE INC COM 20D P 28-DvAi 2-Apr-02 166469 265700 (9W 31) 
MATRIXONE INC COM 4 8D0 P 264)"1 2-Apr-02 3995255 64,21968 (24,28713) 
MATRIXONE INC COM 1000 P 27-Dec-01 2-Apr-02 832345 1326400 (4,94055) 
MATRIXONE INC COM 2 9DO P 28-D~01 2-AN-02 24,13800 3312458 (139BSSS) 
MATRLXONE INC COM lo'soo P 30-ALQ-M ISep-02 50 40D 00 63,23920 (2 939 20) 
MATSUSHITA COMMUNICATIONS I,ODD P 194)~01 8,kan-02 2778954 3435546 (65SS92) 
MATSUSHITA COMMUNICATIONS 500 P 20-13~01 B-Jan-02 13 894 T7 18,946 57 (305080) 
MATSUSHITA COMMUNICATIONS 1,000 P 19-De"I 7-ja~m 2961232 34,35546 (5,74314) 
MATSUSHITA COMMUNICATIONS 1000 P 15-000-01 7-Jan-02 28 .61232 34,27883 (566651) 
MATTEL INC COM 31 100 P 184)~01 I-Fet~02 58980263 553,28900 3853363 
MATTEL INC COM 2,00D P 17-May-01 2DAW-02 4087938 32 90D 60 7,97878 
MATTEL INC COM 1.400 P 22-May-01 214w,42 31.04812 23 559 9D 748822 
MATTEL INC COM I SOD P 23-May-01 21-AM-02 3548357 27.48352 802005 
MATTEL INC COM 300 P 29-J~01 21-A~02 6,65317 568350 96967 
MATTEL INC COM I'm P 17-May-01 I I-Jun-02 3941971 29,61OS4 980917 
MATTEL INC COM 800 P 22-M2y,.M I I-Jun-W 1751987 13,40280 405707 
MATTEL INC COM 2,40D P 204~01 2&Ju"2 49,7219 94 4546800 427194 
MATTEL INC COM 16M P 3-AUg-01 I(IJul-02 32.32303 2820800 4.11503 
MATTEL INC COM 70D P 29-Jun-01 10-JUM)2 1414132 13~111 50 87982 
MATTEL INC COM 4,9W P 26,kd-02 2S.Jul-02 85,68100 88 681 OD OOD 
MATTEL INC COM 30800 p 25-JL6-02 25-JW.02 5"woo SW 603 12 (1575112) 
MATTEL INC COM 1,500 P 3-Ai~l 30-Aug-02 311,0118 00 2820500 2 850 DD 
MATTEL INC COM 2,20D P 28-Nov-01 30-Aug-02 42.74600 40 717 a2 2 .028 IS 
MATTEL INC COM I SOD P 34)~01 3D-Aug-02 3497400 32,38560 2-588 40 
MATTEL INC COM 1,3010 P 44~1 30-ALU-02 2525900 2330900 1 MOD 
MATTEL INC COM 4,30D P 20-DeO4DI 3DAL9-02 83S4900 7425379 926521 
MATTEL INC COM 200 P 3.JL"2 2~00-02 361999 3,9a2 45 (28257) 
MATTEL INC COM 30D P 3,k"2 20-Now-02 6071 111 5,= 69 21812 
MATTHEWS INTL CORP PA CL A 2,300 P 30,~ I-SOPID2 5577500 5717294 (139794) 
MAXIM INTEGRATED PRODS INC COM 3700 P 25-JuW2 2&,kjW2 124,50500 124,50500 000 
MAXIM INTEGRATED PRODS INC COM 18,70D P 25,k"2 25-Jul-02 62926500 6n.852 95 40206 
MAXIM INTEGRATED PRODS INC COM 69W P 25-JuW2 25-Jul-02 232 1115 00 23218500 000 
MAXIM INTEGRATED PRODS INC COM 300 P 3-jan-02 12-Jul-02 1167180 17,33250 (568070) 
MAXIM INTEGRATED PRODS INC COM 300 P 3-Jw~W 23-Aug-02 1082190 1733250 (651060) 
MAXIM INTEGRATED PRODS INC COM Soo P 3-JX~02 24-0"2 15.96561 23,88750 (12,92189) 
MAXIM INTEGRATED PRODS INC COM 400 P 3,lw~02 16-Od-02 1050965 23,11000 (12 SDO 32) 
MAXIM INTEGRATED PRODS INC COM 200 P 13-Feb-02 20-NOV-02 7,893128 1044100 (2S4772) 
MAXIM INTEGRATED PRODS INC COM 2w P SApr-02 20-NM-02 7.89328 10,68100 (2,78772) 
MAXIMUS INC COM 5500 P 30AL9-02 I-Sep-02 118,58000 12089000 (2,310 OD) 
MAXIMUS INC COM I,4DD P I-S&P-02 4-Oct-02 29,41451 30.18400 (76949) 
MAXTOR CORP COM NEW 13800 P 30-Aug-02 I-Sep,02 61.19800 5187558 (677 58) 
MAXTOR CORP COM NEW 5,3DO P 30-Aug-02 I-Sep-02 1966300 1984850 (18550) 
MAY DEPT STORES CO COM 3 30D P 25-Jul-02 25-JuI-M 97.35000 97 35D DD 000 
MAY DEPT STORES CO COM 3,800 P 2SkjI-M 25-JuH~ 112 101D 00 11210000 0 DD 
MAY DEPT STORES CO COM 16,50D P 25 Jul-M 25-Ad-M 486,75000 474,447 6D 12,30240 
MAY DEPT STORES CO COM 2900 P 4-Feb-02 3DAug,02 8505700 103 938 9D (18 881 9D) 
MAY DEPT STORES CO COM 45W P 4-Feb-02 30Au2-02 132,35721 161,25450 (2a 927 29) 
MAYTAG CORP COM 100 P 3,Jan-02 22-Feb-02 332S30 311050 21480 
MAYTAG CORP COM 200 P 3,ta"2 4MN-02 811887 6,22100 1,89787 
MAYTAG CORP COM 900 P 2Skd-02 25%K"2 2037700 28 3T7 00 OOD 
MAYTAG CORP COM 5500 P 2S-All-W 2SJuW2 173,41500 173 871 50 (45550) 
MAYTAG CORP COM 300 P 3-Jan-02 16-Oct-Q2 7 DDT 78 9,331SO (232372) 
MAYTAG CORP COM 200 P 3,J&1-02 24-OCI-02 5,111IS84 6 221 00 (110516) 
MAYTAG CORP COM 200 P 16-Apr-02 11-Nov-02 4,94585 9,19352 (4.21767) 
MAYTAG CORP COM 10D P 3-JuI42 30-13~02 2.&36 41 3,84400 (100759) 
MAYTAG CORP COM loo P 22-JuI42 30-Dac-02 283641 2,99704 (18063) 
MAYTAG CORP COM IOD P 10-May-02 2-Dec-02 3WO29 459850 (1,56021) 
MAYTAG CORP COM 100 P SIAA~w 2-Dac-02 3,03629 4,33861 (1,30232) 
MB FIML INC NEW COM 1.100 P 30-~ I-Sep-02 38 368 OD 38,36500 0 OD 
MB FINL INC NEW COM 400 P 3DAug-02 I-Sep-02 1395200 13.98800 (3800) 
MB FINL INC NEW COM 9,400 P 30-AU2 .02 1-Sep-02 327,87200 328,160 5B (288 58) 
MB FiNL INC NEW COM 2.ODO P I-Sep-02 23-Oct-02 6S49702 69,750 CID (4 262 9a) 
MB FINL INC NEW COM 8900 P I-Sep-02 23,Dct-02 289,27866 310,432 DD (2115334) 
MBIA INC COM 6100 P 17-May-01 6-jur~w 344 6119 63 306,91357 37,T76 06 
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MBLA INC COM Boo P 3-Oct-01 S-Jun-02 45,20520 40,70000 4.50520 
MBLA INC COM goo P 3-OCt-01 7-Jun-02 50,818014 4578750 503054 
MBIA INC COM 1600 P 25-JuW2 26-Jul-02 71,466 OD 71,45600 000 
MBIA INC COM 8600 P 25-Jul-02 25.Jt"2 384 07e 00 W5,058 12 (98212) 
MSIA INC COM law P 25-JuHV 2WuW2 80,3118 00 $0,388 OD 000 
MBIA INC COM 1500 P 29-JuI-02 30-Au2-02 68,94000 7166250 (272250) 
MBIA INC COM 4,500 P 30-JuW2 30 Au" 212,41838 22232444 (9 9D6 06) 
MBIA INC COM 2400 P B-Aug-02 30-Atig-M 110,82693 109,29552 153146 
MBLA INC COM 2,&10 P 29-JuI-02 3DAUgM 12B 6114 12 133 770 W (508588) 
MBLA INC COM 1200 P 30-Jul-W 30-Aug-02 6515034 5799768 (284734) 
MONA CORP COM 14,SW P 25-Juk2 25,JuW2 23681200 23681200 000 
MONA CORP COM 17,100 P 25-JuW2 25-Jul-02 27736200 277 3112 DO 000 
MONA CORP COM 64,600 P 25-Ad-02 25-Jul-02 1 047 812 OD 1,06044776 (1262576) 
MONA CORP COM 1,100 P 3-Jan-02 30-JuW2 20,95934 28,271 67 (528233) 
MONA CORP COM 700 P 3-Jor02 II-Sep-02 15,12304 16,71533 (159529) 
MCCLATCHY CO (HOLDING CO)CL A 1300 P 25-Ju~02 25-JuI-02 71,11000 70,26097 84803 
MCCORMICK & CO NON VOTING 2DO P 5-Jun-00 21-Feb-02 950039 63%82 322358 
MCCORMICK & CO NON VOTING 7600 P 30-,12~01 21-Feb-02 36405428 277,66600 615,3813 28 
MCCORMICK & CO NON VOTING 98M P 25-JuW2 25-Jul-02 231,770 DD 230,82332 94668 
MCCORMICK & CO NON VOTING 200 P 3-Jan-02 27-Sep-02 470185 420535 49650 
MCCORMICK & CO NON VOTING 200 P 3,.a~02 1 I-NOV-02 455386 4 2D5 35 37851 
MCDATA CORP CL A 1100 P 30-Aug-02 I-Sep-02 765600 789000 (3400) 
MCDATA CORP CL A 5.900 P 30-Aug-02 I-Sep-02 5646300 5758282 (1,11982) 
MCDERMOTT INTL INC COM 1400 P IS-J2n-DD I I-Feb-02 20,37487 15,96886 440801 
MCDERMOTT INTL INC COM aw P 19-Jan-00 11-Feb-02 1164278 9,00800 263478 
MCDERMOTT INTL INC COM 29W P 26-Jan-00 II-Feb-02 4220509 29,6T7 15 1252794 
MCDERMOTT INTL INC COM 1200 P 27-Jan-00 ii-Feb-02 17,46418 12141-36 532282 
MCDERMOTT INTL INC COM 1000 P 28-Jan-00 11-Feb-02 1455348 1028790 426558 
MCDERMOTT INTL INC COM 80D P 31-Jan-00 I I-Feb-02 11,64278 8,12752 351526 
MCDERMOTT INTL INC COM 700 P I-Feb-00 II-Feb-02 1018744 7 031 a5 315569 
MCOERMOTT INTL INC COM 400 P 2-Feb-00 11-Feb-02 5,82139 4,23140 158999 
MCDERMOTT INTL INC COM Boo P 23~Mar-00 11-Feb-D2 873209 581760 291449 
MCDERMOTT INTL INC COM 700 P 17-Apr-OD 3-May-02 1072368 544614 5 277 54 
MCDERMOTT INTL INC COM 1400 P 17-Apr-00 3-May-02 2147956 1089228 1055727 
MCDERMOrT INTL INC COM 100 P la-Apr-00 3-May-02 153425 80300 73125 
MCDERMOTT INTL INC COM 100 P 27-Apr-00 3-May-02 153425 83725 69700 
MCDERMOTT INTL INC COM 1,082 P 27-Apr.00 6-May-02 16,09372 9,05905 7,03467 
MCDERMOTT INTL INC COM 618 P 27-Apr-00 7-May-02 925205 517420 4 077 115 
MCDERMOTT INTI. INC COM 100 P 27-Apr.00 7-May-02 1,49710 M4S 66065 
MCDERMOTT INTL INC COM so P 2-Apr-01 7-Moy-02 74855 63975 10080 
MCDERMOTT INTL INC COM 1,300 P 23-Mar-00 2-May-02 19,93009 12,60480 7,32529 
MCDERMOTT INTL INC COM 100 P 17-Apr-00 2-May-02 1 53300 77a 02 75508 
MCDERMOTT INTL INC COM 1800 P 23-Mar-M I-May-02 27,73716 1745280 10,28435 
MCDERMOTT INTL INC COM 240 P 2-Apr-01 26,kM-02 1,44764 3,07060 (1,62316) 
MCDERMOTT INTL INC COM 1875 P 21-ALQ.01 26-J~M 11309SO 19,29375 (798409) 
MCDERMOTT INTL INC COM 450 P 3DADcl-01 264W~02 2,71432 478125 (2,06693) 
MCDERMOTT INTL INC COM sw P 25-JuW2 25-Jul-02 265491 273500 (5009) 
MCDERMOTT INTL INC COM 1 Sw P B.Aug-02 30-Aug-02 10,42063 7,41390 301273 
MCDERMOTT INTL INC COM 1,600 P 8-Aug-02 13-Aug-02 1002978 790116 212162 
MCDERMOTT INTL INC COM 900 P B-Aug-02 19-&ip.02 560089 4.44834 1 .15255 
MCDONAUDS CORP COM 2300 P 2-Jar~02 lWa"2 6167242 6132674 34568 
MCDONAUDS CORP COM 4100 P 2-Jan-02 f-Feb-02 10983693 109,321 5a 51535 
MCDONALDS CORP COM 6100 P 2-J~02 8-Fab-02 102,56560 162,64918 (8358) 
MCDONALDS CORP COM law P 19 .Apr-01 28-Am~W 51,15644 49,52484 1,63160 
MCDONALDS CORP COM I ODD P IDAW-01 28,Jun-02 2841414 27,51380 90034 
MCDONAUDS CORP COM 14 SDO P 254u~M 25-jul-m 31682500 316 825 DD 000 
MCDONALDS CORP COM 77,ODD P 25-Jul-02 25-Jul-02 1 .682.450 00 179643310 (113,95310) 
MCDONAUDS CORP COM 4,600 P 254uW2 25,hjI-W IOD51000 10121198 (70196) 
MCDONALDS CORP COM 12900 P 25-Jul-02 25-Jul-02 281 865 OD 281,865 OD 000 
MCDONALDS CORP COM 1,400 P 7-Dec-ol 30-Aug-02 3313420 37,71600 (458180) 
MCDONALDS CORP COM 40D P 5-No"l 30-Aug-02 9,46691 10,628 20 (116129) 
MCDONALDS CORP COM 1,20D P O-Nov-01 30-Aug-02 2340074 31 11600 (271526) 
MCDONALDS CORP COM 1400 P 19-Apr-01 3GAuo2 332U 00 38,51932 (5,25532) 
MCDONALDS CORP COM 1,10D P 29-Jun-01 30-Aup-02 28.13800 29,79350 (365750) 
MCDONALDS CORP COM 3700 P Q-Jul-01 30-Aug-02 8791200 98404S3 (1049283) 
MCDONALDS CORP COM 1,300 P %Aug-01 30-Aug-02 30 8118 00 3672500 (583700) 
MCDONALDS CORP COM 900 P 154wq-01 30-Aug-02 21,35400 25,72.200 (433500) 
MCDONALDS CORP COM 2,DD0 P 5.1,1~01 30-Aug-02 4752000 5314100 (5 621 DD) 
MCGRAW HILL COS INC COM 2 30D P 25-JuI-02 25-Jul-02 132,15800 132,158 OD 000 
MCGRAW HILL COS INC COM 13700 P 25-JuI-02 25-JuI-02 78720200 76837526 2082674 
MCGRAW HILL COS INC COM 100 P 3-Jar,02 3-Jul-02 672782 6,03650 (30868) 
MCKESSON CORP COM 200 P 3-Jan-02 2-M2y-02 8 ISO 75 7,48700 69375 
MCKESSON CORP COM 3.200 P 25-JuVO2 2&Jul-02 96,928 OD 9692800 000 
MCKESSON CORP COM 16900 P 25-JW-02 25-Jul-02 51190100 5086BB31 321269 
MCKESSON CORP COM 5600 P 25-JuI-02 25,JuI-02 169 624 OD 169,624 OD 000 
MCKESSON CORP COM 200 P 3-Jan-02 22-Jul-02 5.513 a3 7,48700 (197317) 
MCKESSON CORP COM 200 P 3-Jar.02 30-AJ-02 681019 7,48700 (67681) 
MCKESSON CORP COM 100 P 34W~M 23-Aug-02 3.4T? 89 374350 (26561) 
MCKESSON CORP COM 100 P 3-Jan-02 I 5-Aug-02 3,41289 3,74350 (33061) 
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MCKESSION CORP COM 100 P 3,Jan-02 27-Sep-02 2 977 91 374350 (76559) 
MCKESSON CORP COM 10D P 13-Feb-02 16-Oct-02 2.87291 375345 (a8O 54) 
MCKESSON CORP COM 100 P 22-Feb-02 20-Nov-02 2,71491 3,58125 (86634) 
MCKESSON CORP COM 200 P 4-MM-02 104)~02 521984 6,749 OD (1,529 IS) 
MOU RESOURCES GROUP INC 5,000 P 25-Jul-02 25-Jul-02 9670000 9471100 198900 
MEADE INSTRS CORP COM wo P 16-Aug-W I War,42 162498 7.45835 IS &33 37) 
MEADE INSTRS CORP COM 300 P 174&q.W ll-Jff~02 97499 463425 (3,65926) 
MEADE INSTRS CORP COM 3,3DO P emmar-m 11-ifin-02 10,724S4 21,1079 (111415 95) 
MEADE INSTRS CORP COM BOO P 7-Mer-01 I Ws"2 259996 5 400 W (2 ROD D4) 
MEADE INSTRS CORP COM 2,5W P 54AW-01 11-jar,02 012488 1734376 (9,21887) 
MEADE INSTRS CORP COM 2200 P 9-MM-01 1148~02 7.14989 15,89148 (874159) 
MEADE INSTRS CORP COM 200 P 224ta"I ll-JX~02 64999 930 OD (28001) 
MEADE INSTRS CORP COM 575 P 30~A"l 11-jon-02 I BOB 72 2,95125 (1,09253) 
MFADWESTVACO CORP 2300 P 25-JuW2 25,kd-02 5917900 5917900 000 
MEADWESTVACO CORP 1000 P 2S4di-02 25-AlI-M 362,79300 36822432 (5 .43132) 
MFADWESTVACC, CORP 2 ODD P S-Nw~01 30ALig-02 46.58000 53, 1 " 33 (656433) 
MEADWESTVACO CORP 3 AOO P B-NOV-01 X)-Au"2 7887762 90 345 35 (1146774) 
MEADWESTVACO CORP 32 P 8-1,1~01 3DAug-02 74109 85031 (10922) 
MEDALLION FINANICAL CORP 200 P 22-Jur,00 30-jul-W S" se 3IS352 (250894) 
MEDALLION FINANICAL CORP too P 16-Jun-00 29-JuW2 31869 I'm 00 (128131) 
MEDALLION FINANICAL CORP too P 15-1,,~W 29-Jul-02 31869 1 60D OD (128131) 
MEDALLION FINANICAL CORP 100 P %A~w 24,JU142 30279 164669 (1 .24409) 
MEDALLION FINANICAL CORP to() P 14-Jun-00 23-Jui-02 36072 1,54s as (I IRS 18) 
MEDALLION FINANICAL CORP 100 P 13-Jun-00 22-Jul-02 37074 155000 (117926) 
MEDALLION FINANICAL CORP too P 12-Jw~(X) 18-JuK2 39099 l5woo (110901) 
MEDALLION FINANICAL. CORP 2w P 22-Jun-OD 31-Jul-02 SW 48 315352 (251804) 
MEDALLION FiNkNICAL CORP 3065 P IDJLff~02 30-Aug-02 14= 95 12521 14 1717BI 
MEDALLION FINANICAL CORP 2 IDD P II .J."2 30-AL12-M 9,765 aa 936411 39177 
MEDALLION FtNANUM CORP 100 P 12,kd.00 13-Aug-02 32043 1 598 ae (1,276451 
MEDALLION FINANICAL CORP too P 14,U~W 13-AUg-02 32043 160000 (127957) 
MEDALLION FINANICAL. CORP too P 26-Jul-W 13-Aup-02 32043 160000 (127957) 
MEDALLION FINANICAL CORP 200 P 27-Jul~(X) 13~Aug-02 64086 3,19166 (2 W 80) 
MEDALLION FINANICAL. CORP 100 p 28-Jul-00 13-Aug-02 32043 159375 (1,27332) 
MEDALLION FINANICAL CORP 100 P 7-Aug-00 13~Aug-02 32043 1.60000 (1,27957) 
MEDALLION FINANICAL CORP too P 15,Aug-W 13Aug-02 32043 1,600 w (1,27957) 
MEDALLION FINANtCAL CORP 400 P ISAUQ-W 8,Aug-02 1,25724 6 40D 00 (5.14276) 
MEDALLION FINANICAL CORP 90 P 2-Apr-01 8,ALO-02 28283 91125 (528 37) 
MEDALLION FINANICAL CORP 125 P 22-May-01 S-AvO2 39289 144375 (1,05086) 
MEDALLION FINANICAL CORP 685 P ll-jur~w S-Aua-M 215303 7,53500 (538197) 
MEDALLION FINANICAL CORP 400 P S-Jul-00 12-Aug-02 1,289 52 611248 (4,82296) 
MEDALLION FINANICAL CORP 200 P S~Jul-(X) 12-Aug-02 6" 76 313750 (249274) 
MEDALLION FINANICAL CORP 4DO P 10-Jul~W 12-Aug-02 1.28952 636428 (507476) 
MEDALLION FINANICAL CORP 1015 P it-Jun-01 14AUg-02 3,78391 11,16500 (7 381 DR) 
MEDALLION FINANICAL CORP 450 p 30,h"l 14-AUg-M 1.677 59 482850 (3,15091) 
MEDALLION FINANICAL CORP 4,20D P 7-k"2 14,~ 15 657 55 15,91800 (26045) 
MEDALLION FINANICAL CORP 535 P 10-J~02 14AU9,0 199447 2 IRS 58 (19111) 
MEDALLION FINANICAL CORP 30D P II-JuI-00 9-Aug-02 92498 4.81704 (389208) 
MEDALLION FINANICAL CORP IOD P 27-Jun-00 6-AL942 31223 155312 (124089) 
MEDALLION FINANICAL CORP WD P 20-Jur~00 6-Aug-02 31223 1.54895 (123673) 
MEDALLION FINANICAL. CORP iOD P 27-Jur~00 6,Aug-02 31223 1 553 12 (1 240 119) 
MEDALLION FINANICAL CORP 200 P 2$,Wn-00 6-Aug-02 52446 309792 (247346) 
MEDALLION FINANICAL CORP 3w P 23%kff~00 7-Aug-02 93897 466000 (3 711 W) 
MEDALLION FINANICAL CORP 200 P 28,kr~00 7-Aug-02 92698 3,07500 (244902) 
MEDALLION FINANICAL CORP too P 29-AFI-W 7-ALg-02 31299 1,52500 (121201) 
MEDALLION FINANICAL CORP 200 P 30-Jun-M 7-Aug-02 62595 3,07500 (244902) 
MEDALLION FINANICAL CORP 100 P 3-Jul-W 7Aug-02 31299 1.54375 (123076) 
MEDALLION FINANICAL CORP 10D P sju~w 7-Aug-02 31299 152812 (121513) 
MEDALLION FINANICAL CORP too P 23,kn-00 5-Aug-02 31044 1.5w 00 J1,23956) 
MEDAREXINC 3DO P 3,Jan-02 4-MO-02 4,80142 526350 (46208) 
MEDAREX INC 30D P 3-J~02 12-Mar-02 512542 5,26350 (13808) 
MEDAREX INC 400 P 34WV42 16-AFir-02 5,233S4 7,01800 (1 784 16) 
MEDAREX INC too P 3-Jan-02 24-Apr-02 1,13576 1 75450 (61574) 
MEDAREXINC 8900 P 30-A6V-02 I-SeP-02 54,290 OD 64 .69684 (40SS4) 
MEDFORD BANCORP INC COM 2 IDO P 30-AuD-02 I-Sep-02 73,227 OD 73 227 OD 000 
MEDFORD BANCORP INC COM 50D P 4-OCt-02 25~Oa-02 17 5w 00 1748300 1700 
MEDFORD BANCORP INC COM 2100 P I-Sep-02 IS~Ocl-02 73,5W OD 73,227 OD 27300 
MEDFORD BANCORP INC COM too P 3-~ 164d-02 3.50000 349500 500 
MEDIA GEN INC CL A 20D P 25-kd-m 25-Ad-02 9.79800 9 743 W 5500 
MEDIA GEN INC CL A 700 P 25-Jul-02 25,UM 34,29300 34 .29300 000 
MEDLASET EURO 52 it ow P 20-Nov-01 SMay-02 95,65562 9199748 3,65814 
MEDICINES CO COM 29000 P 29-Aug-02 I-Sep-02 254,2W OD 29714850 (12 94a 50) 
MEDICINES CO COM 29 ODD P 3"~Q-02 1,-4"2 284,2W 00 288 547 111 (434710) 
MEDICINES CO COM 58000 P I-Sep-02 14-001-M 60466851 568,400 OD 36,26551 
MEDICIS PHARMACEUTICAL CORP 2,200 P 25-Jul-02 25~JUM 79 09D 00 7864692 44308 
uEDICIS PHARMACEUTICAL CORP too P 342r~02 30-k"2 406187 6,15650 (2,09483) 
MEDICIS PHARMACEUTICAL CORP too P 3-Jan-02 74LQ-02 397588 6,15550 (2,18062) 
MEDICIS PHARMACELITICAL CORP too P 3,Jar,02 23-Au2-02 4,82588 615650 (1,530 64) 
MEDICIS PHARMACEUTICAL CORP 14000 P 30-ALV-02 I-Sep-02 62230000 626.57000 (427000) 
MEDICIS PHALRMACEVTICAL CORP 100 P 4-J&~W 27-S&p4D2 4.01141 87 599650 (1,90763) 
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MEDIMMUNE INC COM 2300 p 14-ALQ-W 18-Jar,02 9961150 87,14539 12,46611 
MEDIMMUNE INC COM 2,8W P 14-Aup-01 18-Mar-02 12292571 106,09004 16,53567 
MEDIMMUNE INC COM 900 p 1~1 19.MW-02 38,954 38 3410037 4,854101 
MEDIMMUNE INC COM 300 P 1~1 20-MW-02 1286719 11,36679 1,5W 40 
MEDIMMUNE INC COM 3400 p 14-ALQ-M 16-Jul-02 8751132 128,82362 (41,31230) 
MEDIMMUNE INC COM 1.700 P 14-Aug4l 12~JuH)2 4096876 6441131 (2344305) 
MEDIMMUNE INC COM 10400 P 14-Aug4l 12-Jul-02 251,13058 394,04572 (14291814) 
MEDIMMUNE INC COM 2,500 P 14-Aug-01 15-JuW2 6062392 94,72325 (34,09933) 
MEDIMMUNE INC COM 2900 P 26-JL"2 25-JuV02 7496500 7496500 000 
MEDIMMUNE INC COM 10,900 P 25-JL"2 25,k"2 281,76500 27976286 2 0112 14 
MEDIMMUNE INC COM 6800 P 25-JuW2 25%k"2 17578000 17S78000 000 
MEDIMMUNE INC COM 300 P 34a"2 30-JuV02 8 OW 13 1398750 (5,054 3T) 
MEDIMMUNE INC COM 300 P 3-Ja"2 22-Jul-02 762752 1398750 (845998) 
MEDIMMUNE INC COM 200 P ISSep-02 4,59188 9,32500 (4,73314) 
MEDIMMUNE INC COM 200 p 3-Jan-02 16-Oct-02 525784 932500 (406716) 
MEDIMMUNE INC COM 100 P 3-Jan-02 10-Dec-02 251192 466250 (215058) 
MEDIMMUNE INC COM 100 P S-Feb-02 10-Dec-02 2,51192 4,01450 (150250) 
MEDIMMUNE INC COM 100 P 12-Mar-02 3(1-D~02 2,68611 4,15850 (1,47239) 
MEDOUIST INC COM 2100 P 30-Aug-02 1-Sep-02 66,70000 5716704 (46704) 
MEDTRONIC INC COM 14,100 p 25-JU142 25-Jul-02 52282800 52282500 000 
MEDTRONIC INC COM 14,500 P 25-Jul-02 2S-Jul-02 541,36900 541,368 OD 000 
MEDTRONIC INC COM 712W p 25-Jul-02 25-Jul-02 2540,09500 2,61400832 26,08768 
MEDTRONIC INC COM 200 p 3-Jar~02 30-U-02 785576 9,855 OD (199924) 
MEDTRONIC INC COM 100 p 3-Jan-02 19.Se"2 415787 4,92750 (76963) 
MEDTRONIC INC COM 100 P 3-Jar~02 7-OCI-M 4,33486 492750 (59264) 
MELLON FINL CORP COM S'loo P 25-Ad-02 25-JLS-02 12291000 122,91000 ODD 
MELLON FINL CORP COM 31,200 P 25-Jul-02 25,kd-02 751,92000 748,32576 3596424 
MELLON FINL CORP COM 20D P 3-JUW2 Z.~Au"2 556963 5,81178 (24195) 
MELLON FINL CORP COM 200 P 3-Jul-02 7-Aug-02 493153 581178 (85025) 
MELLON FINL CORP CON 200 P 3-Jul-02 11-Sep-02 5,52283 581178 (28895) 
MELLON FINL CORP COM IDD P 3-Jul-02 27-Sep-02 266991 2 9DS 89 (23598) 
MELLON FINL CORP COM 100 P 3-Jul-02 24-Oct-02 2,84366 2,9D5 89 (6223) 
MELLON FINL CORP COM 100 P 3-JuW2 18-Dec-02 2,654 42 2 9D5 69 (25147) 
MEMBERWORKS INC 18,500 P 29 Aug-02 I-Sep-02 29000000 313,2W 50 (17,26050) 
MEMBERWORKS INC 18 5w P 30-Aug.02 I -Sep-02 29600000 31352690 (17,52690) 
MEMBERWORKS INC 10,0DO P I-Sep-02 12-Now-02 178,25661 160 000 DD 1825661 
MEMBERWORKS INC 3900 P "ep-02 8-NOV-02 71 37681 6240000 8,97681 
MEMBERWORKS INC 8,800 P I-Sep-02 14-NM-02 12048216 108 800 OD 1168216 
MEMBERWORKS INC 4,40D P 1-Sep-02 15-NOV-02 79,00753 7040000 060753 
MIENS WEARHOUSE INC COM 3200 P 23-May-02 31-JL4-02 66,00728 88,39296 (22 3115 68) 
MENS WEARHOUSE INC COM 2600 P 24-May-02 30-AL9.02 4861853 73 623 16 (25,00463) 
MENS WEARHOUSE INC COM 200 P 2&"-02 I-Aug-02 397154 566332 (1,69148) 
MENS WEARHOUSE INC COM 1700 P 23-May-02 I-Aug-02 3376064 4695876 (1319812) 
MENS WEARHOUSE INC COM 1,400 p 24-Moy-02 I-Sep-02 2646000 3964324 (13,18324) 
MENS WEARHOUSE INC COM 1 ODO p 28-Msy~02 I-Sep-02 189woo 2775280 IS 862 80) 
MENS WEARHOUSE INC COM 1 80D P 29-May-02 I-Sep-02 3402000 50.11128 (16,09128) 
MIENS WEARHOUSE INC COM 4200 P I-Sep-02 13-Sep-02 72.44823 7938000 (693177) 
MENS VVEARHOUSE INC COM 100 p 3-Sep-02 13-Sep-02 1 72496 187200 (14704) 
MENTOR CORP MINN COM 3000 P 30-ALV-02 "op-02 99,IBOO() 99.150 DO 000 
MENTOR CORP MINN COM 8000 P 30-Aug-02 I-SOP-02 26448000 26448000 000 
MENTOR CORP MINN COM 600 p 30-Aug-02 "ap-02 19,83800 2010900 (27300) 
MENTOR CORP MINN COM 3700 P 30-Aug-02 I-SOP-02 122,= 00 12441287 (2 D9D 87) 
MENTOR CORP MINN COM I'aw p 30-Aug-02 I-Sep-02 59 508 OD 5930100 20700 
MENTOR CORP MINN COM 100 P I-Sep-02 4-Oct-02 3,3D4 80 330600 (120) 
MENTOR GRAPHICS CORP COM SIX) p 3-Jar,02 3,k"2 1163665 2169549 (1006884) 
MENTOR GRAPHICS CORP COM 20) p 13-Feb-02 -~JuW2 2,58592 4,49900 (191308) 
MENTOR GRAPHICS CORP CON 40D P 14-Ju~02 3-Jul-02 5171114 553360 (36176) 
MENTOR GRAPHICS CORP COM I 40D p 3OAug-02 I-Sep-02 9,964000 10,00202 (6202) 
MENTOR GRAPHICS CORP COM 32,000 P 30-Aug-02 I-Sep-02 227,200 DO 22861120 (141120) 
MENTOR GRAPHICS CORP COM 75W P 30-Aug-02 I-Sep-02 6325000 63,58075 (33075) 
MENTOR GRAPHICS CORP COM I 20D P I-Sep-02 IXSep-02 876057 852000 24057 
MENTOR GRAPHICS CORP COM 3,500 p I-SepO2 11,Sep-02 25,434 T7 24,85000 SS477 
MENTOR GRAPHICS CORP COM 6,30D p I-Sep-02 25-Od-02 48 952 91 44,73000 425291 
MENTOR GRAPHICS CORP COM 29900 p I-Sep-02 2-00-02 136,89001 21229000 (75,39999) 
MERCANTILE BANKSHARES CORP 813 P iD-Apr-02 23,A"2 27,964602 35,43867 (74926S) 
MERCANTILE BANKSHARES CORP 8,0DD P 10-Apr-02 24-JUW2 27138062 34872000 (7733938) 
MERCANTILE BANKSHARES CORP 287 P 10-Apr-02 25-JUW2 10,07913 12,51033 (243120) 
MERCANTILE BANKSHARES CORP 4 9DO P 25,JuW2 25-Jul-02 17556700 17335171 2,21529 
MERCK & CO INC COM 3DO p 3-Jan-02 22-Jan-02 17.66223 1768650 (2427) 
MERCK & CO INC COM 7DO P 3,lan-02 22-Feb-02 42,84260 4126850 1 574 OD 
MERCK & CO INC COM 1500 P 19-NOV-01 19~101W-02 8750868 9SM50 IS D" 82) 
MERCK & CO INC COM 200 P 3-Jan-02 2-May-02 I I,ow 66 1179100 (70434) 
MERCK & CO INC COM 700 p T-Jan-00 28-Jun-02 3566743 5035981 (1469218) 
MERCK & CO INC COM 400 P 21-Mar-00 28,kff~02 20,38139 25,460 00 (5,07861) 
MERCK A CO INC COM 50D P 21-Jun-00 28-Jun-02 2547673 3579375 (1031702) 
MERCK & CO INC COM Soo P 21-Jun-00 15-Jul-02 2273432 35,79375 (1305943) 
MERCK & CO INC COM 400 P 30-Jun-00 15-Ad-02 1518745 30,66200 (12,47455) 
MERCK & CO INC COM 300 P 7-Sep 00 15-JuI42 13.640 59 2020125 (6,56066) 
MERCK & CO INC COM 26,000 P 25,Jul-02 25-Jul-02 1,155.960 00 1 155,96000 000 
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MERCK & CO INC COM 136,900 p 25-Jul-02 25-JuW2 6,0116 574 00 599242787 9414613 MERCK & CO INC COM 23,200 P 2SJL6 .02 25,Ad-02 1 .031,472 OD 1 .031,472 00 000 MERCK & CO INC COM SOD p 3-Jan-02 304,~M 29.16014 35,373 OD (8,21285) MERCK & CO INC COM 1100 p 7-Sep-00 3OAuD.02 SS46033 7407125 (1861092) 
MERCK & CO INC COM 1100 p 17-Oct-00 30AUg-02 5546033 85.56250 (30,09217) 
MERCK & CO INC COM 200 p 2948r~01 3&Aug-02 10,00370 16,31700 (6,23330) 
MERCK & CO INC COM 12 5W P lMov-01 14-Aug-02 60830868 80461250 (19630582) 
MERCK & CO INC COM 30D p 14~W 23-Aug-02 16,05851 17,63650 (162799) 
MERCK & CO INC COM 40D P 3-Jan-02 "ov-02 2162374 2355200 (1,95826) 
MERCURY COMPUTER SYS INC COM 400 P 20-Apr-01 4-Jan-02 1404319 1818000 (4,13581) 
MERCURY COMPUTER SYS INC COM Soo p 23,W-01 4,Jan-02 1756399 22.04500 (4,49101) 
MERCURY COMPUTER SYS INC COM 1,100 p 2SAW-01 4-Jan-02 3861877 54,45000 (ISA31-23) 
MERCURY COMPUTER SYS INC COM 200 p 26,W-01 4-Jan-02 702159 9 7DO 00 (2,67841) 
MERCURY COMPUTER SYS INC COM 50D P 26-Apr-01 4-Jan-02 1718004 2425000 (7.06995) MERCURY COMPUTER SYS INC COM 600 P 27-Apr-ol 4-Jan-02 20 616 05 29,59800 (898195) 
MERCURY COMPUTER SYS INC COM 100 P 27-Apr-01 44~02 3.43001 484750 (141149) 
MERCURY COMPUTER SYS INC COM 5w P "ay-ol 4,W~02 17,18004 2569000 (8,60996) 
MERCURY COMPUTER SYS INC COM 400 P 2-M"-01 4-Jan-02 1374403 21 57700 (7 aN 97) 
MERCURY COMPUTER SYS INC COM 300 P 21-se"I 4%km-02 10.30303 10,75500 (44597) 
MERCURY COMPUTER SYS INC COM 100 p 24-Sep-01 44W~W 343801 3,69723 (26192) 
MERCURY COMPUTER SYS INC COM 1.400 p 5,AU2-02 30ALV-02 35 177 " 29 5116 44 549100 
MERCURY COMPUTER SYS INC COM 3200 p 7AL19-M 30-AL9-02 8040558 74,37920 6,02638 
MERCURY COMPUTER SYS INC COM 3300 p "AQ-02 30-Aug-02 82,91825 78,52911 435914 
MERCURY COMPUTER SYS INC COM 2,200 p BAug-02 30-Atip-02 55 .278 a3 54 IWOO 109283 
MERCURY COMPUTER SYS INC COM 400 p 12-Aug-02 30-ALg-02 1005070 9,78854 26386 
MERCURY COMPUTER SYS INC COM BW P 12~2 I-Sep-02 19 .94400 19.57368 37032 
MERCURY COMPUTER SYS INC COM 1,500 p 13-Aug-02 "ep 02 37.39500 38 SW 05 (129105) 
MERCURY COMPUTER SYS INC COM 300 P 1 --~"2 254OU-02 883035 7.47000 115138 
MERCURY COMPUTER SYS INC COM 100 P I-Sep-02 4-00-02 2,24243 249300 (25057) 
MERCURY GEN CORP NEW 1,800 P 25-JId-02 25-Ju~02 75,51000 7545600 5400 
MERCURY INTERACTIVE CORP 100 p 3-Jwi-02 25-MM-02 381844 351250 30594 
MERCURY INTERACTIVE CORP 100 p 34a~02 IS-Apr-02 384137 351250 32887 
MERCURY INTERACTIVE CORP 1000 p 25-JuW2 26-lu~02 23,61000 23,81000 000 
MERCURY INTERACTIVE CORP 5400 P 25-J.~02 25-lu~02 12749400 129,43594 41,94184) 
MERCURY INTERACTIVE CORP 700 p 30 Aup-02 I-Sep-02 1778700 17.78700 000 
MERCURY INTERACTIVE CORP 9000 p 30-Aug-02 I-SOP-02 229,69000 230,350 SD (1,56050) 
MERCURY INTERACTIVE CORP 12,300 p W-Au"2 I-Sep-02 312.54300 316 .86645 (432345) 
MERCURY INTERACTIVE CORP 200 p 3-Jan-02 24-Ocl-02 5 .14a 04 7.02500 (1,87696) 
MEREDITH CORP COM ow P 25,lui-02 25-JuW2 2139000 21 39000 000 
MEREDITH CORP COM 5,600 P 25-JUM2 25-Jul-W 199,64000 19736192 227808 
MERISTAR HOSPITALITY CORP COM 2,900 P 30-Aup-02 I-SOP-02 32.62500 32,625 OD 000 
MERISTAR HOSPITALITY CORP COM 11,000 P 30-Aug-02 I-Sej~02 123,75000 126 390 DD (2,64000) 
MERIT MED SYS INC COM 3.200 P 30-Aug-02 I.Se"2 5520000 5520000 000 
MERRILL LYNCH III CO INC 700 P 21-SOP-01 8-Jam-02 39,40241 2482795 1457446 
MERRILL LYNCH & CO INC SIX) p 2"e"I 23-Jan-02 48,76181 31,92165 1694016 
MERRILL LYNCH & CO INC 2000 p 21-Sep-01 22-MV-02 11037632 7093700 3943932 
MERRILL LYNCH & CO INC 98M p 25-Ad-02 2546-02 33124000 331,24000 a w 
MERRILL LYNCH & CO INC 51 .5w P 25-Jul-02 25-JW-02 1,740,700 OD 1763,87500 (2317500) 
MERRILL LYNCH & CO INC 9 .200 P 25-Jul-02 25-Ju~W 310 960 W 31096000 000 
MERRILL LYNCH & CO INC 2 ODD p 25-Sep.01 15-JuW2 75,73712 76,70D 00 (96288) 
MERRILL LYNCH & CO INC 69m P 7-Feb-02 18-Jul-02 261,2930S 307,00584 (4571279) 
MERRILL LYNCH & CO INC 400 P 21-Sep-01 30-Aug-02 14,34957 14,18740 16217 
MERRILL LYNCH & CO INC 2,000 P 23-Oct-01 30-Aug..02 71,74710 9D 928 20 (1918037) 
METHODE EUECTRS INC CL A COM 69W p 30,~ I-Sep-02 6686100 68482SO (162150) 
METHODE ELECTRS INC CL A COM 2,300 p I-Sep-02 211D~02 24,38202 22,28700 209502 
METLIFE INC COM aow p 25,kd .02 25-601-02 193 3SD 00 19336000 OOD 
METLIFE INC COM 2700 p 25-JUW2 25,juIM 65,25900 6525900 OOD 
METLIFE INC COM 111,30D P 25-Jul-02 25-Ad-02 44231100 439,29699 3,01401 
METLIFE INC COM 14,400 P 18-Jul-02 14AUg-02 375 043 9D 35237088 2267302 
METLIFE INC COM SAW P 15-Jul-02 14-AL9-02 M 462 33 137,03312 8,42921 
METRIS COS INC 1400 P 194)ec-01 28-Jan-02 2007009 34,8000 (14 7112 91) 
METRIS COS INC 2.700 p 28-13~01 31-Jan-02 37.20786 72 .24039 (35,03253) 
METRIS COS INC 2.700 P 20-Dec-01 3D-Jff~M 3317899 6545637 (32 2T7 38) 
METRIS COS INC 5100 p 21-De"I 304an-02 62.87142 12139938 (587279S) 
METRIS COS INC 13,500 P 28-Dec-01 30-Jan-02 ISS89,195 361 .20195 (195,30700) 
METRIS COS INC 75W P 194)~01 29-Jan-02 92.7603S 186,71250 (93,95165) 
METRO AD ORD NPV 1 .200 P &13~01 23~SGP-02 21 75043 4330385 (2155342) 
METRO AG ORD NPV am P 7-00"1 21,Se"2 14,50029 2869853 (14,19824) 
METRO AG ORD NPV 300 P 104)ecOl 21~Sep-02 543761 10661 51 (5,22390) 
METRO AG ORD NPV 300 P 114~01 23-Sep-02 543781 10,66252 (5,22491) 
METRO AG ORD NPV 200 p 12-Dec-01 23-~P-02 362507 7,163 W (353376) 
METRO AG ORD NPV Soo p 12-D~Ql 27-Sep-02 6,92311 17.W9 59 (8,986 4B) 
METRO AG OR13 NP`V 70D p 14Z~01 27--~~ 1249235 2462794 (1213559) 
METRO AG ORD NPV 400 p 14-DW01 30,%pO2 6 937 76 1407311 (7 .13535) 
METRO AG ORD NPV 3,300 P 24-Jar~W ISOd-02 6346037 118,85271 (5539234) 
METRO AG ORD NPV 1,2010 P 14-D~01 8-Oct-02 1889244 42,219 33 (2332609) 
METRO AG ORD NPV 1,0110 P 144~01 SOct-02 15 .56762 3518277 (1961515) 
METRO AG ORD NPV 100 P 14-D~01 11-Oct-02 I 757SS 351828 (1,76060) 
METRO AG ORD NPV 4,9W P 2&Jara2 11-W-02 88,12648 17647827 (9D,351 01) 
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METRO AG ORD NPV I .ODD P 14430"1 1-Oct-02 1769028 35,182 77 (1749249) 
METRO AG ORD NPV 1 20D P 14-130"1 2-W,02 20,92521 42,21933 (2129412) 
METRO AD ORD NPV 303 P 14-00"1 3~Od-02 512657 110 55,4 83 (542626) 
METRO AG ORD NPV 30D P 14-De"I 4-Od-02 5,09512 10 .&94 83 (545971) 
METRO AG ORD NPV I ow p 144)@C.01 7-Oct-02 1675581 3518278 (18,42697) 
METRO ONE TELECOMMUNICATIONS 4 TOO p 3D .Aug-O2 I-Sep-02 S7,29300 58,87643 (159343) 
mETRD.GDLDWyN MAYER INC NEW 32W P 25JUI-02 25-Jul*2 32 160 OD 3263296 (47290) 
METTLER-TOLEDO INTL INC IOD P S-Feb-99 Z3 .Jan-02 4 .6211 31 2,58541 204290 
METTLER-TOLEDO INTL INC I 40D p 18-Feb-99 23-Jan,02 6479635 36 7a4 00 29.01235 
MErrLER.TOLEDO INTL INC 200 p 19~Febgg 23-J&~02 9,256112 S.il2OO 4,14462 
METTLER-TOLEDO INTL INC 400 P 22-Feb-99 23-Jan-02 1851324 1032900 8.18424 
METrLER.TOUEOO INTL INC SOO P 23~Feb-99 23-Jan-02 27 .76988 15 762 OD 1200786 
METTLER-TOLEDO INTL INC 200 P 2-1,1~99 Z3-Jan-02 9,25662 5,855 00 340162 
METTLER-TOLEDO INTL INC 100 p lo.N~99 23-Ja"2 4,62831 3.20100 142731 
METTLER-TOLEDO INTL INC 200 p I 1-1,1~99 23-Jan-02 926662 6,305 DO 295162 
METTLER.TOUEDO INTL INC 200 p *-N~99 23-Jan-02 9 25a 62 7,165 CID 210162 
METTLER TOLEDO INTL INC 200 P 74)~99 23-JW02 9,25662 695000 2 Z76 62 
METTLER-TOUEDO INTL INC I SOO P 23.&W-CO 234W~02 7405297 7042416 3.828 111 
METTLER-TOLEDO INTL INC 4500 P 20-Now-Ol B-Feb-02 206 36B 70 219,691 35 (1332265) 
METTLER-TOLEDO INTL INC 4 ODO P 20.N~Ol 22-Feb-02 18677361 195,281 20 (950759) 
METTLER-TOLEDO INTL INC 300 p 27-1,1~01 22-Feb-02 1393302 1476087 (82785) 
METrLER-TOUEOO INTL INC 38W p 27-Nov-01 I-MW-02 177 .512 05 185 971 Q2 (945897) 
METTLER-TOLEDO INTL INC 39M P 4-OW-01 "w-02 18219342 iS3.52424 (11 340 a2) 
METTLER-TOLEDO INTL INC 2,50D p 25-JuI-02 25-JuIZ2 64,42500 a5.787 00 (136200) 
METTLER.TOLED0 INTL INC 100 p 3-Jan-02 7-Aug-02 2.75191 506200 (2 310 09) 
METTLER-TOLEDO INTL INC 100 P 34W~02 ISAug-02 296591 506200 (209509) 
ME7TLER.TOUEDD INTL INC 100 P 34a~02 19-Sap-02 284591 5 Or2 OD (2,21609) 
METTLER-TOLEDO INTL INC 200 P 3-Jan-02 3-Sep 02 5,59583 10,12400 (4S2817) 
METTLER.TOUEDO INTL INC 100 P 34W~02 16-Oct-02 2,83991 506200 (222209) 
MFA MTO INVTS INC 275 p 3&-May-02 14-Aug-02 239254 250250 (10996) 
MFA MTG INVTS INC 2125 p 14-Ja"2 14-Aug-02 1848779 1753125 95854 
MFA MTG INVTS INC 2,425 p 30-May-02 1-Sep-02 22,358 .50 22 .05750 29100 
MFA MTG INVTS INC 13,375 p 30-Aug-02 i-Sep-02 12331750 124 .32464 (1 OD7 14) 
MFA MTG INVTS INC I aw P 30-Aug-02 I-Sep-02 16 596 DO 0,488 OD 10800 
MGIC INVT CORP VVIS COM 28M p 21 .Sep-01 6-Feb-02 17020585 15775900 2044685 
MGIC INVr CORP WIS COM 5000 p I-W-01 6-Feb-02 31822472 318.63700 (31228) 
MGIC INVT CORP WIS COM 12M p 25-Jul-02 25-Jul-02 6602400 66 024 DO 000 
MGIC INVT CORP WS COM 5 ODD p 25-Jul-02 26-Jul-02 275,10000 275 682 DO (W2 00) 
MGIC INVT CORP WIS COM 1,40D P 25-Jul-02 2S-JuW2 77,028 00 T7 028 00 ODD 
MGIC INVT CORP WIS COM I 20D P ifl-Jul-02 30-Aug-D2 73 623 7a 7125864 2.36514 
MGIC INVr CORP WIS COM I IOD P 16-JW-02 30-Aug-02 6861930 6532042 129896 
MGIC INVT CORP WIS COM 6 80D p 25-JuW2 30-Aug-02 41152892 37767200 3415692 
MGM MIRAGE 49M p 7-Feb-02 S-May-02 197,50718 152.42871 45.07845 
MGM MIRAGE 4700 p 7-Feb-02 25-Jul-02 150,18444 14620713 3 ST? 31 
MGM MIRAGE 4,800 p 25,ftfi-02 2&Jtd-02 15451200 iSS 66160 (114960) 
MGM MIRAGE 2400 P 7-Feb-02 3OAug-02 9543599 74,658 96 10 T77 03 
MGM MIRAGE 5 SOO p a-Feb-02 30-Aug-02 199,35063 17349696 2585367 
MGM MIRAGE 5,100 p 2_~Feb.02 3D-AUg-02 181,55147 169,74738 1180409 
MGM MIRAGE 1200 P I-AUg-02 30-Aug-02 42,71799 42.25296 46503 
MGM MIRAGE 100 P 2"N-02 300"2 326590 3650SO (384 W) 
MICHAELS STORES INC COM 1,500 p 3O-JuI-Ol 19-Feb-02 47,866 83 33,18938 1487745 
MICHAELS STORES INC COM I SOO p 3D-Jul-01 20-Feb-02 4793822 3318937 1474895 
MICHAELS STORES INC COM 300 P 3DjuI-oi 25-Mar-02 11,46033 663788 482245 
MICHAELS STORES INC COM 400 P 31-Jul-01 25-Mm-02 1528045 8.79338 648707 
MICHAELS STORES INC COM 1,200 P 3O.Jt9-Ol 21-Mm-02 48,28942 2655150 19.737 92 
MICHAELS STORES INC COM I SOD P 3D-A"l 22-Mw-02 57's" 28 33,18937 24 349 9t 
MICHAELS STORES INC COM am p 30-Jul-01 18-Mw-02 30838-25 17,701 OD 12937.25 
MICHAELS STORES INC COM 1,200 p 31-J*01 3-Apr-02 42,84902 26,33014 10,48888 
MICHAELS STORES INC COM low p 31-JuWi 4-Apr-02 3649340 2198345 1450995 
MICHAELS STORES INC COM 800 p 2"ap4l 4-Apr-02 29,19472 13,87222 15,32250 
MICHAELS STORES INC COM 4700 p 254u$-02 25,kd-02 15801400 l5a 991 96 (OT7 96) 
MICHAELS STORES INC COM 40D P 3-Jul-02 2-Doo-02 IS42073 14,91500 5D4 73 
MICHAELS STORES INC COM 100 P 22-Jul-02 243oc-02 3,85518 312700 72818 
MICREL INC IOD p 21-SOP-01 7-JamW 2.79551 2,07500 72051 
MICREL(NC 700 P Wun-00 7-Jw~02 19 sm so 2635937 111 79o III) 
MICREL INC 700 p 26-JLA-00 7-ja"2 19.568m 35 .658 .25 (1600769) 
MICREL INC 3DO p 3.jar~M 20-Mm-02 749535 871650 (1,22112) 
MICREL INC 3DO P 3-Jan-02 4-Mu-02 724939 871850 (1,46711) 
MICREL INC 400 P 3-Jan-02 16,W-02 9.541 71 11,62200 (208029) 
MJCREL 114C 4,400 P 25-JUW2 25,kil-02 4826800 5028980 (2,02150) 
MICREL INC 49 ODD P 3OAu2-02 I-Sep-D2 541,450 DO W 288 40 (1183840) 
MICRELINC 200 P 22 Jan-02 3-cep,02 20158 13 4 58t 00 (2,512 ST) 
MICROCHIP TECHNOLOGY INC COM 14100 P 25,~ 2S"Ad,02 301,1" 00 3",183 39 (7 51" 39) 
MICROCHIP TECHNOLOGY INC COM sew p 13-An4V 3DAug-02 181 23054 26233064 (81,10010) 
MICROCHIP TECHNOLOGY INC COM 2 40D P i~Jun-02 3OAug-02 4942651 7124378 (2181725) 
MICROCHIP TECHNOLOGY INC COM 9DO p 17-Jul-02 30-ALV-02 18,53494 23.66865 (5,13371) 
MICROCHIP TECHNOLOGY INC COM I,IDO P 1~2 30-~ 22,65382 2339623 (74241) 
MICROCHIP TECHNOLOGY INC COM 2,600 P 8-Aug-02 30-&V-02 53.54539 519SO48 1 .58491 
MICROCHIP TECHNOLOGY INC COM Soo p 3.JWP02 27-Sep-02 10.49466 11403930 (3,54462) 
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MICROCHIP TECHNOLOGY INC COM Soo P 3-Jan-02 16 Oct-02 1128965 1403930 (274965) 
MICROCHIP TECHNOLOGY INC COM 400 P 3-Jan-02 I-NOW-02 1005369 11 .23144 (1 177 75) 
MICROFINANCIAL INC COM 100 P 30-Jan-01 30-Aug-= 49519 1,31148 (81527) 
MICROFINANCLAL INC COM 100 P 314W~01 3DAug-02 49519 1,38369 (88750) 
MICROFINANCLAL INC COM 100 P I-Feb-01 30-Aug-02 49619 135910 (88291) 
MICROFINANCLAL. INC COM 100 P 2-Feb-01 30-Aug-02 49519 1.32919 (a33 00) 
MICROFINANCLAL. INC COM 200 P 7-Feb-01 3WkLq42 99237 2.79784 (180547) 
MICROFINANCLAL INC COM 50 P 2-Apr-01 3DAug-02 24a 09 S&I 75 (30668) 
MICROFINANCLAL INC COM 75 P 22-M&yL-01 30,1.9-02 37214 117663 (803 49) 
MICROFINANCLAL INC COM 175 P 304ul-01 30-Aug-02 aSS 32 2 SM 63 (1 815 31) 
MICROFINANCLAL. INC COM 100 P 3W)ct-01 3DAug-02 49619 99200 (49581) 
MICROFINANCIAL INC COM sw P 27-A.~W 29AU9.02 394028 8 520 OD (4 579 72) 
MICROFINANCIAL INC COM 200 P 26-J~01 29-Aug-02 98507 2,60665 (1 0121 59) 
MICROFINANCLAL INC COM 100 P 29-Ja~01 29-Aug-02 49253 1.30300 (810 4T) 
MICROFINANCIAL INC COM ew P S-Feb-99 2&Aug-02 3 ON 44 12 ODD 00 (a 001 W) 
MICROFINANCLAL INC COM 100 P 23-Feb-99 28-Aug-02 49980 1 20250 (70270) 
MICROFINANCLAL INC COM 100 P 13-Apr .99 28,&vg.02 49980 145338 (95358) 
MICROFINANCLAL INC COM 100 P 27,1%~W 28-~ 49980 106500 (56520) 
MICROMUSE INC 99M P 26-NOW-01 1-MM-02 9167460 16285500 (71 15040) 
MICROMUSE INC 100DO P 26-Nov-01 4UW.02 9707554 164 SW 00 (8742446) 
MICRON TECHNOLOGY INC COM 20D P 3,JarH02 S-Feb-02 704289 700500 3789 
MICRON TECHNOLOGY INC COM 2w P 3-Jan-02 4-MM-02 756888 7,005 DD 56188 
MICRON TECHNOLOGY INC COM 200 P 34ar,02 15,Apr-02 5.9" al 7,00500 (101519) 
MICRON TECHNOLOGY INC COM 69W P 25-JuW2 25-JuW2 13248000 132 480 OD 000 
MICRON TECHNOLOGY INC COM 38 60D P 25-Jul-02 25-Jul-02 741,12000 749.46918 (8,34918) 
MICRON TECHNOLOGY INC COM 2w P 3-1wi-02 3-AdM 3 "S 88 700500 4315912) 
MICRON TECHNOLOGY INC COM 100 P 34~02 22-JuMU 2,12293 3,50250 (1 379S7) 
MICRON TECHNOLOGY INC COM 30D P 34an-02 23-Aug-02 6,09B 81 1050750 (440869) 
MICROS SYS INC COM 3,000 P 30-AuW I.Sep .02 73,W 00 7447080 (1,24080) 
MICROS SYS INC COM 700 P I-Sep-02 20-Dec-02 iS,aSg 38 17 087 OD (121764) 
MICROSEMICORP 1900 P 3Wul~W 14-MM-02 33,03100 31 .46B 75 1 .56225 
MICROSEMJ CORP 200 P 21-Sep-01 1"W-02 3.47695 529688 (181993) 
MICROSEMI CORP 15W P 31-Ail-W 13-MU-02 2689324 248437S 2,04949 
MICROSOFT CORP COM 4,0D0 P 2-J&"2 11-Apr-02 219,&95 55 25436000 (4446142) 
MICROSOFT CORP COM 9DO P 3-Jan-02 14-jun-02 49,Wl 00 61,82064 o2aigso 
MICROSOFT CORP COM 4DO P 3,Jan-02 &A"2 2053138 2747584 (6 .S4446) 
MICROSOFT CORP COM 62300 P 25-Jul-02 25-jumn 2,668.309 00 2 668 309 OD 000 
MICROSOFT CORP COM 273200 P 25-Jul-02 25-JuW2 11,7011560D 12 0S7,9W 56 (356 7" 56) 
MICROSOFT CORP COM 11,100 P 25-Jul-M 25-JuW2 47541300 48124605 (583305) 
MICROSOFT CORP COM 43,3W P 25-Jul-02 2-Wul-02 1 &54 W9 OD 1,8454 539 OD 000 
MICROSOFT CORP COM 1200 P 3-Jan-02 12-JuI42 83,02210 82,42752 (1940542) 
MICROSOFT CORP COM SOD P 34an-02 7-OCt-02 3538533 5495168 (19,56635) 
MICROTUNE INC DEL CL COM 13100 P 2-Jan-02 22-Feb-02 15B 292 77 320,71699 (17042422) 
MID AMER APT CIANTYS INC COM 10D P 30-Aug-02 I-Sep-02 2.52000 256200 (4200) 
MID AMER APT CMNTYS INC COM 3 300 P 30-AL9-02 I-SOP-02 8316000 8439750 (123750) 
MID AMER APT CMNTYS INC COM 5DO P I-Sep4)2 20-Dec-02 11 92D 09 1260000 (67991) 
MID ATLANTIC MED SVCS INC COM 3 30D P 25-Jul-02 25-Jul-02 97,44900 98,92872 (1,47972) 
MID ATLANTIC MED SVCS INC COM 8,400 P 3DAug,02 I-Sep-02 231,10400 231 ID4 00 000 
MID ATLANTIC MED SVCS INC COM 40D P 30,AL*W I-Sep,02 1444400 14,42400 2000 
MID ATLANTIC NED SVCS INC COM 39M P 30AL9.02 1-Sap-02 140,1129 OD 14098110 (15210) 
MID ATLANTIC MED SVCS INC COM 30D P 3-Jul-02 104)ec-02 973920 8,883 OD 85620 
MID ATLANTIC MED SVCS INC COM IOD P 30-Jul-02 10-000-02 3,24640 319500 5140 
MID-STATE BANCSHARES COM 2 40D P 24-AUg-01 30-Aug-02 41,26219 40,82400 438 19 
MID-STATE BANCSHARES COM 75 P 30,Dct-01 30-Aug-02 1,28944 121500 7444 
MJLLENIUM CHEMICALS INC 1200 P 20NM.01 30-Aug-02 1621151 14,58480 1,62671 
MILLENIUM CHEMICALS INC am P 21-No~01 3OAug-02 1080767 9,61192 1,19575 
MILLENJUM CHEMICALS INC Soo P 21N~01 30-Aug-02 10.W767 9,54928 1,25839 
MILLENIUM CHEMICALS INC 1,137 P 50~01 3DAug-02 1536041 1413246 122795 
MILLENIUM CHEMICALS INC 1,763 P 54k"l 30-Aug-02 2381741 2228785 1529 5S 
MILLENIUM CHEMICALS INC 50 P S.-Dec-01 I-SeP402 66500 63210 32 9D 
MILLENIUM CHEMICALS INC 4 9DO P I 5-Jan-02 I-SOP-02 65,17000 6092709 4,24291 
MILLENIUM CHEMICALS INC 200 P 16-Jan-02 I.SeP402 266000 2,50600 154 OD 
MILLENIUM CHEMICALS INC 700 P 16-Ja~02 I-Sep-02 9 310 OD 865963 &W 37 
MILLENIUM CHEMICALS INC 650 P 17-Jam-02 1 -Sep-02 8,64500 8 0114 04 64098 
MILLENIUM CHEMICALS INC 2.225 P 27-Fab-02 I-SepO2 29.59250 27,99718 1,69532 
MILLFNIUM CHEMICALS INC 1,275 P 2944-02 I-Sep-D2 1695750 1431354 2 643 98 
MILLENNIUM PHARMACEUTICALS INC I P 3,lan-02 21-Feb-02 1154 1568 (354) 
MILLENNIUM PHARMACEUTICALS INC 400 P 3-Jw~02 13-Feb-02 8,62187 9swoo (1,02813) 
MILLENNIUM PHARMACEUTICALS INC 2w P 3-Jan-02 4-MV-02 4.01893 482500 (8DS 07) 
MILLENNIUM PHARMACEUTICALS INC 5w P 34W~02 12-MW-02 1235731 1206250 29481 
MILLENNIUM PHARMACELMCALS INC 299 P 3-,Ja~W 16,Apr-02 683245 722182 (38937) 
MILLENNIUM PHARMACEUTICALS INC 201 P l4w~02 16AW-02 457970 4.78711 (207 41) 
MILLENNIUM PHARWCCUTICALS INC 11,900 P 25-~ 25-.~ 20711900 21403047 (687147) 
MILLER KERMAN INC COM 300 P 3-JW~W 12-Mm-02 718839 7.17135 1504 
MILLER HERMAN INC COM 3DO P 3-jar,02 44"-02 7.036 39 717135 (13496) 
MILLER HERMAN INC COM 200 P 3-Jan-02 28-Mw-02 4,65293 4,78090 (12797) 
MILLER HERMAN INC COM 300 P XiwI.02 16~Apr-02 703928 7,17135 (13207) 
MILLER HERMAN INC COM 200 P 3-Jan-02 24-A;)r-02 4,97245 4 780 9D 19155 
Mil LFR HERMAN INC COM 5400 P 25,k"2 25,hd-02 90 774 00 90.47862 29538 
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MILLER HERMAN INC COM 300 p 3.Jar~02 30-JuW2 512054 7,17135 (205051) 
MILLER HERMAN INC COM 200 P 3-Lana2 3-Jul-02 3 NO Oa 475090 (97462) 
MILLER HERMAN INC COM 200 P 23-Mm-W 30-,~ 308991 S26250 (2,17259) 
MILLER HERMAN INC COM 20D p r-W"I 30AUg-02 308991 5,575 OD (248509) 
MILLER HERMAN INC COM 160 p 2-Apr-01 30-Aug-02 2,47193 376000 (128807) 
MILLER HERMAN INC COM IOD P 22-May-01 3DAug-02 1,54495 2 795 OD (125005) 
MILLER HERMAN INC COM 28W p IDA"I 30-Aug-02 44031 17 72,24750 (28,21633) 
MILLER HERMAN INC COM 350 p 3044-01 30-AUD-02 540734 8,701 OD (329366) 
MILLER HERMAN INC COM 175 P 30.0d.01 30-Aug-02 270367 3 ~7 50 (~ W) 
MILLER HERMAN INC COM 725 p 174V~W X~Aug-02 1120091 17,60300 (6,40209) 
MILLER HERMAN INC COM 3050 p &Feb432 30-ALO-02 47,12105 6882447 (21,70339) 
MILLER HERMAN INC COM 690 p 29-JuW2 30-Aug-02 1066018 1177071 (111053) 
MILLER HERMAN INC COM 60 p 29,~ 30-Aug-02 94317 102354 (SO 37) 
MILLER HERMAN INC COM 70D p 4-May-09 30-Aug-02 1084300 1494906 (410606) 
MILLER HERMAN INC COM 400 p &May-99 WAug-02 6,19600 8,59544 (240044) 
MILLER HERMAN INC COM 700 p 7-May-99 30-AAq-02 10.843 00 1581202 (4,96902) 
MILLER HERMAN INC COM 100 p 7-May-99 30-Aug-02 1.54900 216975 (82075) 
MILLER HERMAN INC COM IOD p 2aSep~99 30-ALV-02 1,549 W 234375 (79475) 
MILLER HERMAN INC COM 100 p 2-N~99 30-Aug-02 IS4900 213750 (58850) 
MILLER HERMAN INC COM 100 p I I-N~99 30AL*42 154900 2.12500 (57600) 
MILLER HERMAN INC COM 400 P 23-MM-W 3OAug-02 6,196 DD 1052500 (432900) 
MILLER HERMAN INC COM 200 p 3-J~02 15-Aug-02 3 141 9D 478090 (1,63900) 
MILLER HERMAN INC COM 200 p 3-Ja"2 19-Sep-02 343589 4.78090 (134501) 
MILLIPORE CORP COM Sao p 9-Apr-01 23-Jan-02 273S754 2386785 3,49979 
MILLIPORE CORP COM 40D p 20-Feb-01 23-Jam02 21 .89411 22,09800 poi ag) 
MILLIPORE CORP COM 20 p 2-Apr-01 23-.[N~02 109471 90850 18621 
MILLIPORE CORP COM 20D p 3,~ 16.Apr-02 7,95276 10,35207 (239931) 
MILLIPORE CORP COM 100 P 3-Jw~02 10-May-02 3.90238 517603 (127365) 
MILLIPORE CORP COM 10D p 3-Ja"2 S-Ju~02 3.83495 5,17603 (1,34108) 
MILLIPORE CORP COM 500 p 25-JUW2 25-JuW2 14,78000 14 780 OD 000 
MILLIPORE CORP COM 3400 p 25-JuW2 25-JL"2 100 5014 DD 100,87290 (36890) 
MILLIPORE CORP COM 200 P 3Jan-02 30-JuW2 6,46180 1035207 (3 1190 27) 
MILLIPORE CORP COM 100 p 3.Ja"2 15-Aug-02 355789 5,17003 (1,558 t4) 
MILLIPORE CORP COM 200 P 34ar.02 3-SOP-02 6,1105 79 10,35207 (354628) 
MIM CORP COM 5,20D p 30AU"2 I-Sep-02 56, 105 DD 57 40a 52 (1,30052) 
MIRANT CORP COM 3,20D P 9-Jan-02 314W~02 2973907 48,76800 (19,02893) 
MIRANT CORP COM 3,30D P 10-Jan-02 31-Jan-02 30,66841 47,355 OD (1668659) 
MIRANT CORP COM Soo p 3-Jar,02 12-MM-02 8,30390 7,al 7 50 (151360) 
MIRANT CORP COM 50D P 3-Jan-02 IS-Apr-02 645930 7.81750 (1,35020) 
MIRANT CORP COM 4600 P 25-Jul-02 25-Jul-02 15,50200 16,50200 000 
MIRANT CORP COM 28400 p 25,JuW2 25-Jul-02 9S,70800 9740916 (170116) 
MISSION WEST PPTYS INC MD COM 437 P 13-Jul-01 29,~ 4,1178 74 5,6a7 go (Mg 16) 
MISSION WEST PPTYS INC MD COM 1,163 p 17-JUWI 29-Aug-02 12,983 92 15,18878 (2,20486) 
MISSION WEST PPTYS INC MD COM 175 p 30%h"l 29-Aug-02 1,95373 2.244 3B (29D 65) 
MISSION WEST PPTYS INC MD COM 1,325 P ls~od-ol 29,4ig-02 1479251 IS i5a OD (36549) 
MISSION WEST PPTYS INC MD COM I sm P 29,1~99 2&Aug-02 17,224.28 12,37500 484928 
MISSION WEST PPTYS INC MO COM Iw P 23-Sep-99 28-Aug-02 1,14829 79S25 362014 
MISSION WEST PPTYS INC MD COM 100 p 2-N~99 28-ALQ-02 114829 790 OD 35829 
MISSION WEST PPTYS INC MD COM 100 P ll-N~99 28-Aug-02 1,14829 80250 34579 
MISSION WEST PPTYS INC MD COM IDD P 15-N~99 2&Aug-02 114829 79920 34901 
MISSION WEST PPTYS INC PAD COM IOD P ISN~99 28-Aug-02 1,14829 79000 35829 
MISSION WEST PPTYS INC MO COM IOD p 74)~99 2SAug-02 1.14829 TT7 50 37079 
MISSION WEST PPTYS INC MD COM 8w P 23-Mu-00 28-ALWM 9.18628 716472 202156 
MISSION WEST PPTYS INC MD COM IOD p 22-May-01 25-Aug-02 I'M 29 1,33750 (18921) 
MISSION WEST PPTYS INC MD COM 100 P 13JUI-01 28-Aug-02 1,14829 130158 (15329) 
MISSION WEST PPTYS INC MD COM 2625 p 19-W-01 3DAug-02 2944899 30,03D 00 (53101) 
MISSION WEST PPTYS INC MD COM 100 P 29,k~99 6-Ang-02 1,07138 a25 CIO 24638 
MISSION WEST PPTYS INC MD COM 82 p 294~99 2-Aug-02 88476 67550 20826 
MISSION WEST PPTYS INC MD COM 218 P 294~99 5-Aug-02 2.28675 179850 48825 
MISSION WEST PPTYS INC MD COM 10D p 294~99 2-ALg-02 108797 82500 26297 
MISSION WEST PPTYS INC MD COM 100 p 29-Jun-99 5-ALQ-02 1,05865 82500 23366 
MISSION WEST PPTYS INC MO COM le p 29-jur~99 2~2 19421 14850 4571 
MISSION WEST PPTYS INC MD COM 82 p 29,h~gg 2-Aug-02 87807 67650 20157 
MISSION WEST PPTYS INC MD COM IDD p 294~99 S-Aug-02 107398 82500 24898 
MISSISSIPPI VY BANCSHARES INC 2,2W p 3D-Aug-02 I-Sep-02 114 422 OD 114,72780 (30580) 
MISYS ORD GBPO 01 29,400 p 15-NOV-01 31-Jan-02 132,84627 15304335 (20 197 OB) 
MITSUBISHI ESTATE CO Y50 12,W0 p S-May-02 3-JLm-02 10960722 89,54282 20,06440 
MITSUBISHI ESTATE CO Y50 I,ODD P 9-May-02 iS-Auj~-W 792313 7,62698 29615 
MITSUBISHI ESTATE CO Y50 6000 p 10-May-02 15ALli-M 47,53876 4607803 146073 
MITSUBISHI ESTATE CO Y50 9 OOD P 13~142y-02 ZaAug-02 66,73604 67,75897 (102293) 
MITSUBISHI ESTATE CO Y50 1000D p 10M;Ty-02 23-Aug-02 74,15116 76,79671 (26455S) 
MITSUBISHI ESTATE CO Y50 7 ODD P 14-MUY-02 26-Aug-02 5189970 52,76405 (00435) 
MITSUBISHI ESTATE CO YSO 8000 p 9-May-02 14-Aug-02 62,97307 61.01586 1,95721 
MITSUBISHI ESTATE CO Y50 70W p &-May-02 13-ALV-02 55,40223 5223331 316802 
MITSUBISHI ESTATE CO Y50 7 ODD P 9-Mrf-02 13,~ 5540223 53,36a 87 201336 
MITSUBISHI TOKYO FINL GRP INC 22000 p 8-Jun-01 14-ALV-02 149,34689 199,84500 (5050111) 
MITSUBISHI TOKYO FINL GRP INC 20000 P 144"1 14-Aug-02 135,76990 168,304 OD (32,53410) 
MIZUHO HLDGS NPV 139 p 19-Sep,02 9-od-02 199,18094 325,88122 (1267002S) 
MIZUHO HOLDINGS INC JPIYSODDO 34 p 9,knW 244V~02 64.375 2a 7209709 (772181) 
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MIZUHO HOLDINGS INC JPY 53 P 11-Jan-02 24,AL~02 10034971 113,19103 (12541 32) 
MIZUHO HOLDINGS INC JPrY50DDO 10 P 9-JR"2 23-Jan-02 2003535 2120502 (116967) 
M0JHO HOLDINGS INC JPYSODDD 25 P B-JanM 21-Jan-02 60,16853 6042595 (25932) 
MKSINSTRSINC 1 .60D P 25-Jul-W 25,ke.02 2457600 24,57600 000 
MM02 ORD GBPO 001 15700 P 144)W-01 30-Jul-02 11 36213 1931887 J7.956 74) 
MM02 ORD GBPO 001 42 900 P 14-D~01 29%kd-02 30,98355 F2 788 49 (21,80494) 
MM02 ORD GBPO DDI 5,570 P 15,h~01 26-Jul-02 399486 5,41173 (1 .41687) 
MM02 ORD GBPO 001 26500 P 2~1 28-Ad-02 1900508 42 WS 89 (23,89981) 
MM02 ORD GBPO 001 28700 P 16-Od-01 26-A"2 20,583 Q5 X1,029 71 (12 ~s 76) 
MM(12 ORD GBP0 001 31230 P 144)W.01 26~Jul-02 2239849 W 428 55 (18.03006) 
MM02 ORD GBPO 001 2400 P 12-Jun-M 25-A"2 1,73847 8,37900 (664053) 
MM02 ORD GBPO 001 15,700 P ISAug-M 26-Jul-02 1137246 45,94728 (34.57402) 
MM02 ORD GBPO 001 26 3W P 30,~ 25-Jul-02 lg .ck5o69 75la2l3 (56 131 ") 
MM02 ORD G13PO ODI 2110D P 2-00-OD 26-AO-02 15,284 01 5232974 (3704573) 
MM02 ORD GBPO 001 26500 P Is-jun-ol 25-Jul-02 1919558 25,74699 (6,55143) 
MM02 ORD GBPO 001 88,700 P 14-D~01 31,JuW2 6091602 10668444 (4576842) 
MM02 ORD GBPO 001 3a 5W P 10-Apr.02 9,Aug-02 25 .20707 3431317 (9,10610) 
MM02 ORD GBPO 001 55,0DO P IMpr-02 8-Aug-02 3510185 4889182 (12,78997) 
MM02 ORD GBPO 001 29270 P IOAW-02 14~2 18,61742 2601934 (740192) 
MW2 ORD GBPO OD1 42,SW P I",pr-02 12-ALQ-02 27 .25583 37,068 94 (10,61211) 
FAM02 ORD GBPO 001 34,400 P 10AW-02 laAL9.02 22,060 48 30,57962 (851914) 
MV42 ORD GBPO 001 15,300 P 14Z~Al 2~2 10,07048 Is'm 68 (875818) 
MM02 ORD GBPO 001 49,SOO P 14-D"I S-AL942 3073974 60,909 w (30,17006) 
MM02 ORD GBPO 001 28,070 P 144)80-01 7-Aug-02 16,703S4 3207916 (1537522) 
MM02 ORD GBPD ODI 17230 P 10,Apr-02 7-Aug-02 11,03985 15.31648 (427663) 
MM02 ORD GBPO 001 110200 P 14-Do"I & AU9-02 68 a39 00 135 WI 21 (66,76221) 
MNQ2 ORD GBP0 001 26 4W P 14-136~01 I-Aug-02 1865268 32,48523 (13 &32 55) 
MOHAWK INDS INC COM 475 P 4-JA~01 12-Feb-02 28,311419 14,26425 14,119S4 
MOHAWK INDS INC COM I P ~Jan-01 8-Apr-02 5447 2607 2a 40 
MOHAWK INDS INC COM 224 P 442~01 23-A"2 10,04453 6,73068 331395 
MOHAWK INDS INC COM 26 P 9-Feb-01 234uW2 1,15928 74885 41043 
MOHAWK INDS INC COM 374 P S-Feb-01 30-Jul-02 1798447 I0,8X67 7,15380 
MOHAWK INDS INC COM 576 P 12-FeMl 30-Jul-02 27,65189 10,83503 10 "3 as 
MOHAWK INDS INC COM 36W P 25-Jul-02 25-Jul-02 16084800 161 TT7 88 (92988) 
MOHAWK INDS INC COM 49 P 12-Feb-01 3GAug-02 243474 143659 990 is 
MOHAWK INDS INC COM 90 P 2,40-01 30~2 445995 254475 191520 
MOHAWK INDS INC COM 75 P 22-May-M 30AW02 3,71663 2,29698 1,41975 
MOHAWK INDS INC COM 225 P 30-A"I 30-Aug-02 11 .14988 992813 122175 
MOHAWK INDS INC COM 1693 P 19-sep-ol WAug-02 5389389 99 ON 53 (15 710 64) 
MOHAWK INDS INC COM 175 P 3W)ct-01 30-Aug-02 867213 769722 97491 
MOHAWK INDS INC COM 72 P 30-OCt-01 30-Aug-02 3,56414 6,19050 (1,61636) 
MOHAWK INDS INC COM 1275 P 12-Feb-01 I4-ALq-D2 5624391 3728024 1896367 
MOHAWK INDS INC COM Iw P SW-02 1640cl-02 512254 615650 (103366) 
MOHAWK INDS INC COM 100 P 16-Apr-02 2-DOO-02 6,25s a 1 6,28750 (3169) 
MOLECULAR DEVICES CORP 4 40D P 30-Aug-02 I-Sep02 55,05800 58,3660D (327600) 
MOLECULAR DEVICES CORP 1010 P I-Sep-02 4-OU-02 1,13328 1,25200 JI Is 74) 
MOLECULAR DEVICES CORP 300 P "ep-02 254DU-02 3,91995 3,75600 16395 
MOLECULAR DEVICES CORP Soo P I-Sep-02 ISmNo"2 867523 6.26000 241523 
MOLEX INC CL A 12 50D P Ia-SeP4D0 10,W-02 371,53a 111 612,50000 (140,98119) 
MOLEX INC CL A 10200 P 19-Sep-00 14Aug-02 251,08175 41820000 (167 1 Is 25) 
MOLEX INC CL A saw P 22-NOV-00 144j&M 16735783 21743890 (50 048 97) 
MOLEX INC CL A I 50D P 25,kd.02 14-Aug-02 36,92379 33,66075 325704 
MOLEX INC CL A 13W P 26-Jul-02 14-ALg-02 3200062 28,36951 363111 
MOLEX INC CL A 1300 P 29-Ad-02 I~ALV-02 32,00062 31,27514 72548 
MOLEX INC CL A 300 P 30-A"2 14-Aug-02 738476 7,29900 8578 
MOLEX INC CL A 1,100 P 31-JuW2 14-Aug-02 2707744 2686167 21577 
MOLEX INC CL A 6010 P I-ALq-02 14-Aug-02 14,76951 14,54898 22053 
MOLEX INC COM 3DD P 3,4r~W 22-Feb-02 870891 977415 (1,06724) 
MOLEX INC COM 3w P 34an-02 12-MN-02 10,47194 9,T74 15 69779 
MOLEX INC COM 10) P 3.-Jan-02 4-MM-02 323745 3,25805 (2080) 
MOLEX INC COM IOD P 3-J&nrD2 B-Apr-02 3,3118 39 325805 13034 
MOLEX INC COM 1w P 3-Jan-02 10-May-02 347239 3,2580S 21434 
MOLEX INC COM 2200 P 25-Ad-02 25-Jt"2 60,17000 6017000 000 
MOLEX INC COM 7 20D P 25-Jul-02 25-Jul-02 19692000 198,487 " (1,567 ") 
MOLEX INC COM 2.100 P 25,kd-02 25-Ad-02 5743500 5743500 00() 
MOLEX INC COM 2W P 34an-02 24-0"2 5,45783 a'sle 10 (1,02027) 
MONACO COACH CORP COM 400 P I "~99 26-Feb-02 1041608 6,262 67 413341 
MONACO COACH CORP COM 50 P I "~99 7-MM-02 1,50824 TrY 45 73076 
MONACO COACH CORP COM soi P 12-N~99 7-Mw-02 2439087 12,606 05 11,78481 
MONACO COACH CORP COM 100 P 12-Nm-99 30-Aug-02 1,71223 1,56690 14533 
MONACO COACH CORP COM 450 P 15-N~09 30~2 7,74377 696525 77052 
MONACO COACH CORP COM 150 P 16-Nov-99 30 Aug-02 2,58120 2,37241 20885 
MONACO COACH CORP COM 3DO P I 7-N~99 30,kig-M 5,16251 500600 15651 
MONACO COACH CORP COM ISO P 17-N~99 3()-A~ 2,58126 2,452 OD 12926 
MONACO COACH CORP COM 750 P 18-N~99 3D-Aug-02 1290629 1291585 (956) 
MONACO COACH CORP COM ISO P I&N~99 30,~ 2581 26 254475 3651 
MONACO COACH CORP COM 150 P 19-1,1~99 30-ALV02 2 Sal 26 2 596 25 (1499) 
MONACO COACH CORP COM ISO P 7-D~99 30-Aug-02 2551 28 2,07750 50376 
MONACO COACH CORP COM am P 14J~W 30ALp.02 1032503 923600 108903 
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MONACO COACH CORP COM ISO P 1&.Jan-OD 3"A19-02 2,581 26 2 3D3 DO 27826 
MONACO COACH CORP COM 300 P 20-An-OD 30-Aug-02 5 Ia2 51 5,01638 14513 
MONACO COACH CORP COM 450 P 21-Jar,00 30,40-02 7 743 T7 745560 288 17 
MONACO COACH CORP COM 150 P 244an-00 3D-ALig-02 258126 2,45300 12826 
MONACO COACH CORP COM law P 23-MN-00 30AMP-02 30,97509 2278308 8,19201 
MONACO COACH CORP COM ISO P 22-May-01 30,Aug-02 2,58126 202150 55975 
MONACO COACH CORP COM 413 P 30-JuH)l 30-ALV-02 7,09846 799989 (90143) 
MONDAVI ROBERT CORP CL A 525 P &Jul-01 30,Aug-02 25,98968 31,73363 (5,74395) 
MONCLAVI ROBERT CORP CL A 675 P 6-Jul-01 I-Sep-02 21.24900 259S387 (471407) 
MONDAVI ROBERT CORP CL A 100 P 9-Juwl 1-Sep-02 3,14800 4,02800 (88000) 
MONDAVI ROBERT CORP CL A 100 P 10-JL"l I-Sep-02 3,14800 4,05500 (90700) 
MONDAVI ROBERT CORP CL A 100 P I wul-ol vsqj~w 314800 410000 (95200) 
MONDAVI ROBERT CORP CL A 300 P 24-Jul-01 I-Sep-02 9 444 OD 12,19950 (275550) 
MONDAVI ROBERT CORP CL A 200 P 25-Jul-01 I-Sep-02 8,29600 817600 (1,68000) 
MONDA%n ROBERT CORP CL A 200 P 26-Jul-01 I-SOP-02 6,29600 a,19,4 56 (1,89856) 
MONDAVI ROBERT CORP CL A 325 P 30-Jul-01 I-SOP-02 10,23100 1324375 (301275) 
MONDAVI ROBERT CORP CL A 394 P 23-May-02 I-S61>02 12,40312 14,50089 (2,09777) 
MONDAVI ROBERT CORP CL A 431 P 24-May-02 I-Sep-02 13,56788 15,96946 (2,40158) 
MONDAVI ROBERT CORP CL A 275 P 29-JuW2 I-SePO2 8,65700 906098 (40398) 
MONDAVI ROBERT CORP CL A 200 P I-Sep-02 13-Sep-02 677169 6,296 OD 47569 
MONDAVI ROBERT CORP CL A 700 P I-Sep-02 4-OC-02 2164964 22,03600 (38836) 
MONOLITHIC SYS TECHNOLOGY INC 1050 P 274~01 3,Jan-02 22,4DS 66 10 SW OD 1190668 
MONSANTO CO NEW COM 2700 P 25-JL"2 25-JuI42 3720000 3718089 7911 
MONSANTO CO NEW COM 157 P 15-Mm-02 3OAug-02 291554 477760 (1,86206) 
MONSANTO CO NEW CON 1.397 P 30-NO*01 30-Atg-02 2566289 47,20295 (2154006) 
MONSANTO CO NEW COM 145 P 3-00~01 30-Aug-02 266365 479582 (2,13197) 
MONSANTO CO NEW COM 209 P 4-13~01 30ALM-02 3.83933 715518 (3,31583) 
MONSANTO CO NEW COM 44 P SZ~01 30-ALV-02 80828 1,54009 (73181) 
MONSANTO CO NEW COM 232 P 74)ec-Ol 3&Aug-02 4,26184 807309 (3,81125) 
MONSANTO CO NEW COM 244 P 1(~D~01 30-Aug-02 448228 8,47766 (399528) 
MONSANTO CO NEW COM 38 P II-Dec-01 3DAue-02 69806 1,33105 (63299) 
MONSANTO CO NEW COM 289 P 12-De"l 3(~Au"2 5,30893 1008899 (4 780 DS) 
MONSANTO CO NEW COM 116 P 12-Dec-01 3&AuIV02 213092 405137 (1,92045) 
MONSANTO CO NEW COM 84 P 13-D"l 3DAL*-02 1 54308 2,93190 (1,38882) 
MONSANTO CO NEW COM 63 P 14-De"I 30-Aug-02 I.IS731 2 194 57 (103726) 
MONSANTO CO NEW COM 130 P ia-D~01 3GAug-02 2,38810 460507 (221697) 
MONSANTO CO NEW COM 194 P 204)ec-01 30-Aug-02 3,38008 643735 (305727) 
MONSANTO CO NEW COM 2100 P 26-DwAl 30-Aug-02 3857700 7130886 (327-3186) 
MONSANTO CO NEW COM 1243 P 15-MN-02 3"AQ-02 22 03 91 37,a25 24 (1499133) 
MONSANTO CO NEW COM 68 P 12-Jul-W IS~Aug-02 1,09813 75702 34111 
MONSANTO CO NEW COM 409 P 34&~M 1 5,~ 6,6W 93 5,97076 68817 
MONSANTO CO NEW COM 17 P 4-Jan-02 15-Aug-02 27745 24493 3252 
MONSANTO CO NEW COM I P 12-Jul-02 22,Aug-02 1130 807 323 
MONY GROUP INC COM 3,2W P 254u~02 25-JuW2 89,92000 8983392 8608 
MONY GROUP INC COM 1500 P 3-May-02 30-Au"2 40,72500 57,09840 (1637340) 
MONY GROUP INC COM 300 P 3-May-02 30-Aug-02 821711 11,41968 (320257) 
MONY GROUP INC COM 3,000 P 3-May-02 30-Aug-02 82,171 12 11517000 (32.NS 8a) 
MOODYS CORP COM 3300 P 6-Mer-01 10-May-02 16169512 58,33737 73,35775 
MOODYS CORP COM 200 P 3.Ja"2 10-M2y-02 9,73360 806600 167860 
MOODYS CORP COM 200 P 3-Jan-02 2-May-02 8,86769 805500 81269 
MOODYS CORP COM I 9DO P 25-JWM 25-Jul-02 9209300 92,093 OD ODD 
MOODYS CORP COM 9.2W P 25-Jul-02 25-Jul-02 445.92400 43775440 816960 
MOODYS CORP COM 200 P 24-JW,02 30-Aug-02 9,75615 9,4318 24 (6209) 
MOODYS CORP COM 1100 P 25-A~02 30-Aug,02 53.M 80 S5,2%67 (163787) 
MOODYS CORP COM I IOD P 26-JW,02 30-Aug-02 5365880 53,99960 434080) 
MOODYS CORP COM 2,100 P 28-J~02 3~2 102,43953 1 D4,607 72 (216819) 
MOODYS CORP COM 600 P I-Aug-02 3GAug..02 2926844 28,308 DD 95044 
MOODYS CORP COM Sw P 19-A~02 3DAug-02 28,99200 3008610 (1,09410) 
MOODYS CORP COM I 50D P 21-Jun-02 30-Aug-02 72,48000 7610985 (3 629 B5) 
MOOG INC CL A 1,700 P 30,Au"2 I-S&"2 54,19500 54,831143 (64243) 
MORGAN STANLEY 12800 P 25-JW-02 25-Jul-02 480,51200 480,51200 000 
MORGAN STANLEY 63,50D P 25..kjHV 25,Jul42 2 3113 790 00 2,400,9D3 25 (17,11325) 
MORGAN STANLEY 14400 P 25-Ju~02 25~JuI42 540,57600 54057600 000 
MORGAN STANLEY 1100 P &Jar~02 3-Ad-02 447466S 62,45250 (1770585) 
MORGAN STANLEY 200 P 5-Feb-02 I-Jul-02 813575 9 842 86 (1,70711) 
MORGAN STANLEY 2w P 29-M2y-02 3-JuI-02 813575 9,24100 (1,10525) 
MORGAN STANLEY 400 P 2,.!N~01 30-Aug-02 17 058 DD 28 WO 00 41 1,472 DO) 
MORGAN STANLEY 100 P 29-IM-01 3D-Aug .02 427200 8,44750 (4 17550) 
MORGAN STANLEY 1,100 P 30-J~01 3D Aug-02 46,992 OD 9148700 (4449500) 
MORGAN STANLEY 1,200 P 4-Apr-01 3"Aig-02 51-10400 5491200 (364800) 
MORGAN STANLEY 1,400 P 29-Jun-01 3~2 59 wo 00 89,957 DD (30,14900) 
MORGAN STANLEY I ow P 17-ALQ-W 3~2 42,72000 5092590 (5.20S 9D) 
MORGAN STANLEY 3300 P 19-Jul-02 3D Aug-02 14097600 12659493 14 3BI 07 
MORGAN STANLEY 252 P 19-Ad-02 30-Aug-02 1092009 9,66725 125284 
MORGAN STANLEY 1 145 P 22,k"2 3D-Aug-02 49,74708 42.8M 18 6,94390 
MORGAN STANLEY DEAN WTTER & CO 200 P 2540d-00 22-MM-02 11,21329 1564250 (4,42921) 
MORGAN STANLEY DEAN WTTER & CO sw P 17-Od-W 22-MW-02 2803321 37,01500 (898179) 
MORGAN STANLEY DEAN WTTER & CO 100 P 3-Jan-02 20-Mm-02 5.6%22 5 6T7 50 2172 
MORGAN STANLEY DEAN WTTER & CO 400 P 25-W-W 2AFr-02 2278731 3128500 (849769) 
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MORGAN STANLEY DEAN WTTER & CO 300 P 2,Jam0I 2-Apr-02 1709049 2142000 (432951) 
MOTOROLA INC COM 700 P 3-Ja"2 12-MM-02 1004232 11,07750 (103518) 
MOTOROLA INC COM 7w P 3-Jan-02 16-Apr-02 1022942 11 GT7 50 (84808) 
MOTOROLA INC COM 800 P 3-Jan-02 20-May-02 13,29959 12,65000 53959 
MOTOROLA INC COM 3100 P 27-Feb-01 28-Jun-02 4511015 4805155 (294140) 
MOTOROLA INC COM sw P 21-A"l 28-Jun-02 1 l .r4l 33 11,11760 52373 
MOTOROLA INC COM 3400 P 21-Ju"l 17-Jul-02 51,37245 47,24980 4,1226S 
MOTOROLA INC COM 300 P 29-Jun-01 17-Jul-02 453286 4 97S 50 (44264) 
MOTOROLA INC COM 4,10D P 21-Jun-01 loju"2 S727527 56 gr7 70 29757 
MOTOROLA INC COM 26,0DO P 2S-Ju6C2 2S-Jul~M 316 6W 00 3166BOOD 000 
MOTOROLA INC COM 28 2DD P 25-JU602 25-Jul-02 343,47600 343,47600 0 w 
MOTOROLA INC COM 132300 P 2SJul-02 25-Jul-02 I Oil 4140D 1,66B 236 a5 (56,82285) 
MOTOROLA INC COM 6,800 P 25-Jul-02 25-JuI-02 82,82400 8371884 (89284) 
MOTOROLA INC COM 4000 P 12-Apr-02 3G,"-02 47 .858 55 53861 .20 (600265) 
MOTOROLA INC COM 10400 P 29-Jun-01 30-ALg-02 12480000 17245400 (47,684 W) 
MOTOROLA INC COM 2100 P 12-Apr-02 30-Aug-02 25 200 w 25 2r7 13 (3,07-713) 
MOTOROLA INC COM 3400 P 18-Sep-00 14-AUg-02 39.40243 113 .47500 (74,07257) 
MOTOROLA INC COM 22600 P l9-Sep-DD 14-Aug-02 26191028 79947500 (53756472) 
MOTOROLA INC COM 4600 P 6-Oct-W 14-Au" 53,30917 13338850 (8007933) 
MOTOROLA INC COM 15M P 27-Nov-00 14-Aug-02 1738343 33 2T7 50 (15896407) 
MOTOROLA INC COM 2,DOO P 27-Now-00 14-Aug-02 22,62172 " 370 00 (21 .748 .28) 
MOTOROLA INC COM 1 1 .00D P 21-D~01 1441u" 124 419 " 166,21000 (4179056) 
MOTOROLA INC COM 80D P 3-Jan-02 Z3,AU2.02 1052768 1266000 (2,13232) 
MOTOROLA INC COM am p 3-Jon-02 20-1,1~02 558889 949500 (3,9DS 11) 
MOTOROLA INC COM 800 P 3-Jan-02 243~02 9,39635 1266000 (3,26365) 
MOVIE GALLERY INC COM 1,90D P 30-Aug-02 I-Sep-02 26 372 DD 26,7SI43 (37943) 
MOVIE GALLERY INC COM 2.5DO P 30-Aug-02 I-Sep-02 3470000 3526425 (56425) 
MOVIE GALLERY INC COM 35,0D0 P 30-Aug-02 1-Sep-02 4aS 800 00 49369950 (789950) 
MOVIE GALLERY INC COM 15200 P 3DAug-02 1-Sep-02 21097600 21440864 (3,43064) 
MOVIE GALLERY INC COM 5600 P 30-Aug-02 I-Sep-02 77 728 01D 78 ON 00 (93800) 
MOVIE GALLERY INC COM 4400 P I-Sep-02 4-Oct-02 74,17736 61 07200 13,10536 
MPS GROUP INC 24 9W P 30-Aug-02 1-Sep-02 133 215 W 13645698 (324198) 
MPS GROUP INC 56W P I-Sep-02 13-Sep-02 2972054 2996000 (23946) 
MRO SOFTWARE INC COM 400 P 16-May-02 5-Jul-02 4.37986 589848 (151882) 
MRO SOFTWARE INC COM 1800 P 16-May-02 8-Jul-02 1810943 2654316 (843373) 
MRO SOFTWARE INC COM 200 P 17-May-02 8-JuI-02 201216 296860 (956 ") 
MRO SOFTWARE INC COM 200 P 16-May-02 O-JUI-02 2,17793 2,94924 (77131) 
MRO SOFTWARE INC COM 2200 P 17-May-02 9-Jtj1-02 20,66221 32,65460 (11 .99239) 
MRO SOFTWARE INC COM am P 20-May-02 9-JuW2 751353 11,61840 (410487) 
MRO SOFTWARE INC COM 500 P 20-May-02 10-Jul-02 456236 726150 (2,70914) 
MRO SOFTWARE INC COM 90D P 20-May-02 I I-JuW2 7,61593 1307070 IS 454 Tr) 
MRO SOFTWARE INC COM 1500 P 21-May-02 16-Jul-02 12,15728 21 17985 (9 .022 57) 
MRO SOFTWARE INC COM I 20D P 21-May-02 I S-Jul-02 10 215 T7 1694388 (672811) 
MRO SOFTWARE INC COM 4400 P 21-May-02 II-Ju1-02 3723343 62 12758 (2489413) 
MRO SOFTWARE INC COM I ODD P 21-May-02 12-Jul-02 8,55974 1411990 (5 sm 16) 
MRO SOFTWARE INC COM 700 P 21-May-02 18-Jul-02 4 976 S4 9,88393 (490709) 
MRO SOFTWARE INC COM 40D P 21-Mffy.02 19-Ju~02 275600 5,64795 (2 agi SO) 
MRO SOFTWARE INC COM 3500 P 22-May-02 19-Jul-02 2411567 49,25550 (2513983) 
MRO SOFTWARE INC COM 600 P 234My-02 19-JuW2 413411 8,553 DD (441889) 
MRO SOFTWARE INC COM 3DO P 23~May-02 19-Jul-02 207474 427650 (2,201 76) 
MRO SOFTWARE INC COM 900 P 24-May-02 Ig-JuI-02 622421 12,82950 111 WS 29) 
MRO SOFTWARE INC COM 300 P 21-May-02 17-Jul-02 2,38792 4,23597 (1 "a 05) 
MSC INDL DIRECT INC CL A 2,0D0 p 25,Ju602 25-Jul-02 30 600 OD 30,600 DD 0 w 
MSC SOFTWARE CORP COM 4300 P 30-Aug-02 I-Sep-02 45,15000 4738686 (223686) 
MSC SOFTWARE CORP COM 3,200 P 30 Aug-02 "ep-02 33 SW 00 35,43816 (1 .83616) 
MSC SOFTWARE CORP COM 1400 P I-Sep-02 20-Dec-02 9,22415 1470000 (547582) 
MUELLER INDS INC COM 19W P &Ju698 30-Aug-02 51,26198 74927S4 (23,66566) 
MUELLER INDS INC COM 500 P 20-JuI-98 30-Aug-02 1348999 19,28500 (579501) 
MUELLER INDS INC COM sw P 21-AW98 30-Aug-02 18,18799 1976352 (357653) 
MUELLER INDS INC COM 300 P 12-14~98 3DAug-02 809400 7,071 75 1,02225 
MUELLER INDS INC COM 30D P 2-1,1~99 30-Aug-02 809400 947625 It 3&2 25) 
MUELLER INDS INC COM 100 P 10-1,1~99 30-Aug-02 2,69800 3,226 OD (52800) 
MUELLER INDS INC COM 300 P 11-1,1~99 30-Aug-02 8,0964 OD 1002000 (192600) 
MUELLER INDS INC COM 100 P 15-Nm-99 30-Au2-W 2 698 DD 3 198 " (50D ") 
MUELLER INDS INC COM 200 P 19-1,1~99 30-Au"2 539600 639250 (99660) 
MUELLER INDS INC COM 1500 P 23-MN-00 30,~ 4046998 42,68925 (2,21927) 
MUELLER INDS INC COM 400 P 23~J~01 30Auk02 1079199 10,410 DO 38199 
MUELLER INDS INC COM 340 P 2-Apr-01 3OAug-02 917320 1014050 (96730) 
MUELLER INDS INC COM 200 P 22-May-01 30-Aug-02 539600 6 985 as (158988) 
MUELLER INDS INC COM 400 P 3D-J"l 30-Aug-02 10.79199 13,13536 (234337) 
MUELLER INDS INC COM 200 P 304DCI-01 3DAug-02 5,39600 5,806 DO (41000) 
MUELLER INDS INC COM 4'aw P 22-JI"2 30-ALQ-02 129,SM 94 123,89904 5 6D4 90 
MUELLER INDS INC COM 875 P 29-JL"2 3DALQ-02 2360749 2285702 75047 
MULTIMEDIA GAMES INC COM 2400 P 30-Aug-02 I-Sep-02 51,WO 00 51,28608 (286 08) 
MULTIMEDIA GAMES INC COM 2.400 P l-S&P4D2 4-Oct-02 48.3S454 51 ODD 00 (260546) 
MULTIMEDIA GAMES INC COM 400 P 3-Sep-02 4-Oct-02 8,06576 836800 (30224) 
MULTIMEDIA GAMES INC COM 50D P 13-Sep-02 4-Od-02 10,06220 872720 1355 DD 
MULTIMEDIA GAMES INC COM 6 40D P 13-Sep-02 22-1,1~02 14945365 112 397 " 3706621 
MULTIMEDIA GAMES INC COM 9 70D P 114SOP-02 26-Nov42 242,15125 170,35237 71,79e 88 



IIB- 

THE ANNIE E CASEY FOUNDATION - EIN 62-1951 Mli 
PART IV - CAPITAL GAINS AND LOSSES - YM 1241-2002 
STOCKS 

SHS/FACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

MUNCHENER RUCKVERSICHERUNGS-G Goo P "m-W 8-Apr-02 14716666 19747863 (5D 311 97) 
MUNCHENER RUCKVERSICHERUNGS-G 70D P 9-Now-OD 12-Apr-02 17898998 230391 73 (51,401 75) 
MUNCHENER RUCKVERSICHERUNGS-G 300 P 9+tuvM I SAX-02 7682184 9873931 (2191747) 
MURATA MANUFACTURING CO Y50 30D P Is-OCI-01 10-Jan-02 1840070 2119187 (2 791 M 
MURATA MANUFACTURING CO Y50 1,900 P 6-DOC-01 10,WW2 11653780 13951384 (2297604) 
MURATA MANUFACTURING CO Y50 1000 P 17-Od-01 --Jar02 63,41050 72,51086 (910036) 
MURATA MANUFACTURING CO Y50 70D P lo-W-M 9-Jar,02 44 .3117 35 49,"7 70 (5 OSD 35) 
MURATA MANUFACTURING CO Y50 3DD P 9-od-ol 9-Ja"2 19,02315 17,95692 1,06623 
MURATA MANUFACTURING CO Y50 1,000 P Is-Oct-ol 9-Jan-02 6341050 9940271 (5,99221) 
MURATA MANUFACTURING CO Y50 1,000 P JSOCt-01 9-Jan-02 63,41050 SB,525 29 (511479) 
MURATA MANUFACTURING CO Y50 I ODD P 25-Jan-02 27-Feb-02 6198783 5576493 6 222 90 
MURATA MANUFACTURING CO Y60 1,030 P 29-Jw,02 27-Feb-02 61 .987 113 5465368 7,33415 
MURATA MANUFACTURING CO YSO 2600 P 8-Mar-02 23-Apr-02 169 a33 99 19304670 (2321279) 
MURATA MANUFACTURING CO Y50 1,800 P 12-MW-02 23-Apr-02 11 7,5T7 38 138,0729-4 (2049556) 
MURATA MANUFACTURING CO Y60 9DO P B-MW-02 9-Apr-02 5847619 6682389 (a 347 70) 
MURATA MANUFACTURING CO Y50 1100 P I&Aug-02 17-Sep-02 62221 81 66,6n 28 (4406447) 
MURATA MANUFACTURING CO Y50 900 P I&Aug-02 13-Nov-02 3615529 54,51241 (1834712) 
MURATA MANUFACTURING CO Y50 2000 P 10~Aug-02 13-Nov-02 B036731 11930542 (3B M8 11) 
MURATA MANUFACTURING CO Y50 3200 P 20-AuW 13-Now-02 12058770 193,94495 (65,35726) 
MURPHY OIL CORP COM I 3DO P 12-Feb-01 23-Jan-02 10185201 B476052 1719149 
MURPHY OIL CORP COM 3,600 P 14-Feb-01 23-Jan-02 282,32864 23929164 43 W7 OD 
MURPHY OIL CORP COM 1400 P 12-Feb-01 10,1~02 114,03710 91 23056 2275654 
MURPHY OIL CORP COM Soo P 14-Feb-01 25%14X~02 6664153 53,17592 1546561 
MURPHY OIL CORP COM 200 P 15-Feb-01 25-Jun-02 17,16038 1302736 4,13302 
MURPHY OIL CORP COM 2600 P 25,Jul-02 25-Jul-02 173 680 OD 173,90776 (22776) 
MURPHY OIL CORP COM 3w P 15~Feb-01 3DAuo2 2511074 1954104 5,56970 
MURPHY OIL CORP COM 100 P 18-Fo"l 3DALW02 8,37025 6,58660 1 7113 65 
MURPHY OIL CORP COM 2200 P IS-Fab-01 30-Aug-02 188,02328 144 .9DS 20 43 iia oS 
MURPHY OIL CORP COM 1,400 P 27-No"I 30-Aug-02 119,651 18 102,07302 17,57816 
MURPHY OIL CORP COM 1600 P &MW-02 30-ALQ-02 136,74420 138,14544 (1 .40124) 
MURPHY OIL CORP COM 500 P I-Aug-02 30-Aug-02 42,73256 40,69730 2,03526 
MURPHY OIL CORP COM 100 P 3,Jan-02 7~2 7,86476 809250 (21774) 
MYKROLIS CORP COM 0 P 3-Jan-02 7-MM-02 149 145 004 
MYKROLIS CORP COM 40D P 3,;an-02 8-Apr-02 e,oassi 439191 169390 
MYKROLIS CORP COM 209 P XJ~02 29-May-02 208306 2 2S4 7a 588 2a 
MYLAN LABS INC PA COM 200 P 3~Jan-02 20-Ma"2 6,ODO 81 725500 (125419) 
MYLAN LABS INC PA COM 1700 P 17-Jan-01 17-Jun-02 53,15603 39 672 9D 1348313 
MYLAN LABS INC PA COM 700 P 17-j2n-01 17-Jun-02 21,61884 16,33590 528294 
MYLAN LABS INC PA COM 2500 P 29-Sep-00 12-Jun-02 7454775 6842200 6,42575 
MYLAN LABS INC PA COM 2,500 P 17-J~01 12-Jun-02 74,34775 5834250 16,505-25 
MYLAN LABS INC PA COM 200 P 3-Jan-02 14-Jun-02 5 WS 02 7,255 OD (1 256 go) 
MYLAN LABS INC PA COM 8.9w P 25-Ju6O2 25-Jul-02 257 922 OD 256,87091 105109 
MYLAN LABS INC PA COM 100 P 3-JW~02 7-ALV-02 3,19390 392750 (43360) 
MYLAN LABS INC PA COM 200 P 3-Jan-02 11 -Nm%02 655580 725500 (69920) 
MYRIAD GENETICS INC 3,OD0 P 30-ALg-02 I-Sep-02 51510 DD 53,55810 (204510) 
MYRIAD GENETICS INC 100 P 30-Aug-02 I-S,81~02 1,71700 184300 (12600) 
MYRIAD GENETICS INC 3100 P I~Sep-02 4-Od-02 45,47563 53.22700 (7,75137) 
MYRIAD GENETICS INC 500 P 3,38P-02 4-Oct-02 733478 8,32400 (98922) 
NABORS INDS INC COM 2DO P 3-Jan-02 22-Feb-02 6 .812 39 651300 29939 
NABORS INDS INC COM 30D P 3,Jan-02 5-Feb-02 9,13836 978950 (63314) 
NABORS INDS INC COM 100 P 3-Jan-02 28-MM-02 419743 325650 964093 
NABORS INDUSTRIES LTD SKS 1700 P 25-Jul-02 25-Jul-W 48,41454 4845000 (3546) 
NABORS INDUSTRIES LTD SHS IDO P 26-Jun-02 3-JUI-02 349889 3 692 DD (19511) 
NABORS INDUSTRIES LTD SHS 100 P 26-J~02 3-Ju"* 3,49689 389200 (19511) 
NABORS INDUSTRIES LTD SMS 100 P 19-Sep-02 25~00-02 347367 3,20410 26957 
NABORS INDUSTRIES LTD SHS 1100 P I%Sep-02 254M-02 37,92213 3524516 287697 
NABORS INDUSTRIES LTD SHS 1900 P 1%.Sep-02 25~Od-02 55 501 a5 61,21211 4,28974 
NASH FINCH CO COM sm P 30-AU9,02 "ep-02 10,46500 1128910 (82410) 
NASH FINCH CO COM 10500 P 30-Aug-02 I-Sep-02 21976500 235,33650 (15,57150) 
NASH FINCH CO COM 500 P 3D-Aug-02 I-Sep-02 10,4115 00 1051900 (5400) 
NASH FINCH CO COM 11,500 P 1-Sep,02 29~Oct-02 15885965 240,69S OD (8193535) 
NATIONAL CITY CORP COM 7 DDO P 25-JuW2 25-JuW2 199,36000 19936000 000 
NATIONAL CITY CORP COM 35400 P 25-Jul-02 25-Jul-02 I OOB 192 00 997,01622 1117578 
NATIONAL CITY CORP COM 7600 P 25-Jul-02 25-J"2 216,44800 21644800 OOD 
NATIONAL COMM FINL CORP COM 14SOO P 25-Jul-02 25-Jul-02 34650400 342,02836 4,57564 
NATIONAL FUEL GAS CO N J 5,100 P 2r~Jul-02 25,h"2 89.76000 8725388 250614 
NATIONAL FUEL GAS CO N J 2 20D P 9-Aug-02 30-AUg-02 45221 18 42,74006 2481 12 
NATIONAL FUEL GAS CO N J 3900 P 12-Aug-02 3~2 8016-481 7563933 452548 
NATIONAL FUEL GAS CO N J 4000 P 13~Aug-02 30-Aug-02 82,22032 77,76000 4,46032 
NATIONAL GRID GRP ORD GBPO 10 20800 P 22-Mw-00 21-Feb-02 135A7 51 184,99284 (4970533) 
NATIONAL GRID GRP ORD GBPO 10 15,100 P 10-May-00 21-Feb-02 9821353 11988809 (21,67456) 
NATIONAL GRID GRP ORD GBPO 10 3,450 P ISAUy-00 21-Feb-02 22,43952 28 T72 48 (633296) 
NATIONAL GRID GRP ORD GBPO 10 11550 P 17-MayW 21-Feb,02 7512359 05 250 " (W 

",6"5) 

NATIONAL GRID GRP ORD GBPO 10 25,700 P 4-Apr-01 21-FeM2 167.15813 20384376 (36,68563) 
NATIONAL GRID TRANSCO PLC 36600 P 29-Apr-02 30~02 24452747 26379550 (1927103) 
NATIONAL GRID TRANSCO PLC 20,600 P 25-Jum-02 3-Deo 02 137,SW 21 147.36665 (9,736 ") 
NATIONAL GRID TRANSCO PLC 8 4DO P 29-Apr-02 2-Do"2 58,78064 6054392 (376328) 
NATIONAL HEALTH INVS INC COM 5,20D P 30,4g-02 I-Sep-02 7602400 76,9S324 (92924) 
NATIONAL INSTRS CORP COM 1100 P I-Jun-OD II-JuI-02 30,69787 4042500 (972713) 



119- 

THE ANNIE E CASEY FOUNDATION - EIN 52-19516BI 
PART rV - CAPMAL GAINS AND LOSSES - YM 1241-2002 
STOCKS 

SHS/FACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPT10N SOLD ACO ACO SOLD PRICE COST JUOSS) 

NATIONAL INSTRS CORP COM 450 P 21-Mm-00 10-Jul-02 1303413 21,654 6D (865047) 
NATIONAL INSTRS CORP COM 350 P I-Ju~w 10,JuW2 1013765 12,66250 (2 .72485) 
NATIONAL INSTRS CORP COM ISO P 2&Sep.99 8-JuW2 4,55610 468750 (13140) 
NATIONAL INSTRS CORP COM 1,350 P 21-MW-00 S-Jul-02 41,DD4 87 6505380 (2404593) 
NATIONAL INSTRS CORP COM aw p 21-Mm-00 g-JuW2 2357632 38,55040 (14.97408) 
NATIONAL INSTRS CORP COM 210D P 25,k&02 2&Jul-02 53,991 OD 5402691 (3591) 
NATIONAL INSTRS CORP COM so p I-J~W 30-Aug~02 1 42727 183750 (41023) 
NATIONAL INSTRS CORP COM I ODO P 26-JuI-M 30-AL942 28,54544 4031250 (1176706) 
NATIONAL INSTRS CORP COM 300 P 21-Sep-M 30-Aug-02 856363 789600 667 e3 
NATIONAL INSTRS CORP COM IDO p 1-J~W 30~2 2,95741 387500 (81759) 
NATIONAL PROCESSING INC 500 P 26-Jul-02 25-JuW2 960500 9,70400 (9900) 
NATIONAL R V HUDGS INC 1700 P 27-Apr-99 30~2 1495108 4276350 (27,80242) 
NATIONAL R V HLDGS INC 500 p 30-Jul-99 30-Aug-02 440032 12,46250 (8,06218) 
NATIONAL R V HUDGS INC 100 P 27-Aug~gg 3DAug-02 aao 06 2,44550 (1 .56544) 
NATIONAL R V HLDGS INC 200 p 30-Atw99 3OAu"2 1,76013 493378 (3.07365) 
NATIONAL R V HUDGS INC 200 P I-Sep-99 30-Aug-02 1,76013 4,82450 (305437) 
NATIONAL R V HLDGS INC 100 p 7-Sap-99 3D~2 88008 253100 (1,65094) 
NATIONAL R V HUDGS INC 100 P 23-Sep-99 30-Aug-M 86006 2,15458 (127452) 
NATIONAL R V HLDGS INC 100 P 2-N~99 30-Aug-02 88006 2,02750 (1,14744) 
NATIONAL R V HUDGS INC 100 P 11-NM-99 3OAug-02 88005 205250 (1,17244) 
NATIONAL R V HUDGS INC 100 P 15-NM-99 30~2 asoos 210597 (1 .22591) 
NATIONAL R V HUDGS INC 100 P ig-~99 30-Aug-02 88006 2,07760 111 197 44) 
NAT10MAL R V HUDGS INC 100 P 7-D~99 30-Aug-02 88006 1,96500 (1084914) 
NATIONAL R V HUDGS INC I ODD P 23-MV-00 3DAug-02 8,80063 1644120 (7,64057) 
NATIONAL R V HUDGS INC 250 P 304"1 3DAug-02 2.20016 3,18125 (951 Dq) 
MAT10NAL SEMICONDUCTOR CORP 300 p 3-Jan-02 12-MM-02 1004621 1016250 (11629) 
NATIONAL SEMICONDUCTOR CORP 2000 p 25-.kd-02 25-Jula2 3754000 3754000 ODD 
MAT10NAL SEMICONDUCTOR CORP 12,700 p 25-Jul-02 25-JuJ42 23837900 247011 19 (9,63219) 
NATIONAL SEMICONDUCTOR CORP 1 .600 P 28-Ju"2 5-Aug-02 25.97857 47,66018 (21 68159) 
NAT10NAL SEMICONDUCTOR CORP 300 P 17-JuW2 S-Auq-02 487098 7,51500 (2,64402) 
NATIONAL SEMICONDUCTOR CORP 5 4DO p 2(Wur~02 2-Aug-02 87,52487 168,30542 (787SO65) 
NATIONAL SEMICONDUCTOR CORP 38W p 28-Jun-02 2-Aug-02 61 59158 113,19288 (SI60130) 
NATIONAL SEMICONDUCTOR CORP gm p 17-Jul-02 &Aug-02 1456309 2254500 (798191) 
NATIONAL SEMICONDUCTOR CORP 1,100 P I -Aug-02 &Aug-02 17,79933 1957604 (1,77671) 
NATIONAL SEMICONDUCTOR CORP 4M P 3,lara2 ~Sap,02 5,15112 1351000 1719111) 
MA71ONAL SEMICONDUCTOR CORP 700 p 3.Jar~02 27-Sep-02 8,54018 2371250 (16,07232) 
NATIONAL SEMICONDUCTOR CORP 400 p 3-Jan-02 le-Oct-02 4,9D4 45 13 SW 00 (8,64555) 
NATIONAL SEMICONDUCTOR CORP 100 P 4-Jan-02 16-Oct-02 1.22611 3,34250 (211639) 
NATIONAL SEMICONDUCTOR CORP 300 P 2248~02 IS.Oct-02 367834 7.99542 (4,31708) 
NATIONAL SEMICONDUCTOR CORP 100 p 2.2-Jan-02 I-NM-02 1 .39146 2,665 14 (1,27368) 
NATIONAL SEMICONDUCTOR CORP 200 p 24-Apr-02 I-NOV-02 2.78291 a.515 00 (3,73209) 
NATIONAL-OILWELL INC 100 P 3-Jan-02 S-Fab-02 1 76747 1,94850 (10103) 
NATIONAL-OILWELL INC 5,700 p 25-Jul-02 2S-Ju~02 96,615 DO 983S511 (178011) 
NATIONWIDE FINL SVCS INC CL A 1 .5w P 25-JuHM 25-Jul-02 44,475 OD 44 2W 95 26505 
NATIONWIDE HEALTH PPTYS INC 4500 p 30-Aug-02 I-SOP-02 77 580 00 77,62a IS (4815) 
NATIONWIDE HEALTH PPTYS INC 1300 P 1-Sep-02 25-0c"2 22 455 711 22,41200 4378 
NATIL AUSTRALIA BK LTD ORD A51 22W P 19-13~01 22-Feb-02 3951646 3514505 4.37138 
NATL AUSTRALIA BK LTD ORD A31 2,400 p 18-Da"I 2.2-Feb-02 43,10086 38,46813 4,64073 
NATL AUSTRALIA BK LTD ORD ASI 3000 P 20-D~01 4-Apr.02 5251441 47,35721 5,22720 
NATL AUSTRALIA BK LTD ORD A31 4,400 P 21-DeC,01 4-Apr-02 77,16750 7025025 691752 
NAn AUSTRALIA SK LTD ORD ASI 67W P 18-Ja"2 4-Apr-02 117.50552 iio,&rssg 6W93 
NATL AUSTRALIA BK LTD ORD A$I 6,100 P 5-Jun-02 4-Jul-02 112,75267 12662590 (1387323) 
NATIL AUSTRALIA BK LTD ORD ASI 5900 p 4-Ju"2 4-JLd-02 109.05587 122,9W 08 (13,89921) 
NAUTICA ENTERPRISES INC COM 4,9W P 30-Aug-02 I-Sep-02 Sa 506 00 59,48502 (97902) 
NALTICA ENTERPRISES INC COM 10D P I-Sep-02 25-Od-02 1,09400 1,19400 (10000) 
NAUTICA ENTERPRISES INC COM 100 P I-Sep-02 18-Nov42 109066 1,`194 00 (la3 34) 
NAUTICA ENTERPRISES INC COM 2DD P I-Sep-02 2GD~02 2,24411 2,38800 (14309) 
NAUTILUS GROUP INC 1700 P 30-AUW "e"2 5390700 52,53000 1 37700 
NAUTILUS GROUP INC 5sw P 30-Aug-02 I-Sep-02 19391800 179,220 DD 469800 
NAUTILUS GROUP INC 1,100 p 30-Aug-02 I-Sep-02 34,88100 3519901 (31801) 
NAUTILUS GROUP INC 192W P 30-AUg-02 I-Sap-02 60883200 613,50528 (487328) 
NAUTILUS GROUP INC 1700 p I-SOP-02 25-Oct-02 2487068 53 907 00 (2923632) 
NAUTILUS GROUP INC 100 P 3-SOP-02 25,0d-02 1.45122 3,11300 (1,66178) 
NAUTILUS GROUP INC 1,100 p 4-Oct-02 2&Oct-02 15,96338 2207480 (611142) 
NAUTILUS GROUP INC 26100 P i-SePO2 30,0d-02 358.39699 827,63100 (46923401) 
NAVISTAR INTL CORP NEW COM 900 p S-A"I 26-Feb-02 38,01678 26,12700 11 88978 
NAVISTAR INTL CORP NEW COM -11% P 6,hA-01 5-Fab-02 2183297 15,965 50 586647 
NAVISTAR INTL CORP NEW COM 600 p 25-Jul-02 25-Ju~W 15,47400 15,47400 000 
NAVISTAR INTL CORP NEW COM 38M P 25-Ad-M 25-JuH)2 98,00200 97,35488 61712 
HAVISTAR INTL CORP NEW COM 500 P rJuWl 30-Aug-02 1249772 14,51500 (201728) 
NAVISTAR INTL CORP NEW COM 250 P 306Jul-01 3&Aug-02 6,24886 B.021 25 (177239) 
NAVISTAR INTL CORP NEW COM 100 P 3G-Oct-01 3DAU"2 249964 300906 (50952) 
NAVISTAR INTL CORP NEW COM 75 p 29-JuW2 30-Aug-02 1,87468 1,99013 (11547) 
HAVISTAR INTL CORP NEW COM Iw P 294~ 30-A~2 247192 265350 (18158) 
NAVISTAR INTL CORP NEW COM 1,600 p G-J,&Ol 30-Aug-02 4000000 46,44800 IS 448 OD) 
NBTY INC l9w p 24-JanM I.Apr-02 3093293 26,21430 4,71863 
NBTYINC 3900 p 24-JarW2 2-Apr-02 6302287 53,80830 9,21457 
NBTYINC 3100 P 244W,02 16,kpr-02 5550444 42.77070 1273374 
NBTYINC 3,000 p 24,&~02 17-Apr-02 52,36671 4139100 1097571 
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NBTYINC 3900 P 24-Jan-02 9-May-02 W,6S5 81 5380830 888751 
NBrYINC 1900 P 254an-02 9-May-02 29.56975 27 740 OD 182976 
NBTYINC 1,60D P 25,.lw~02 17-MayM 24,99940 23,360 03 163940 
NBrYINC 400 P 2Wan-02 17-"-02 6,21981 584000 37981 
NSTYINC 1 6DD P 2SJX~02 17-May-02 2487925 22,400 OD 247925 
NSTY INC 1 9DO P 30-Jar~(V 17-May-02 29.5" 10 2795717 1 SW93 
NHTYINC IOD P 31 .JW,02 2GAirtM I.S4818 1,46050 a5 68 
NBTY INC 9DO P 31-Jw~W 20-May-02 13,91565 1350000 41565 
NBTYINC 4 ODD P 30-Aug-02 I-Sep-02 60 SW 00 so am 00 000 
NBTYINC 400 P 30-Aug-02 I-Sep-02 6 088 DD 616600 (7800) 
NSTYINC 4,400 P I-Sep-02 18-Now-02 65,83082 66 9511 OD (1,13718) 
NSTYINC 30D P 3,Sep-02 IS-Nov-02 448846 4,53300 (4454) 
NBTYINC I,0D0 P 4-Oct-02 18-NO*02 14,96ISS 13 144 OD 1,01755 
NCO GROUP INC 4500 P 30-Aug-02 I-Sep-02 8289500 64,14784 (125194) 
NCO GROUP INC 700 P 1,;e"2 IS-Nov-02 890963 12 089 0) (3,1803r) 
NCO GROUP INC 700 P I-Sep-02 20-DOOID2 10 5118 51 12,08900 (1,50049) 
NCR CORP NEW 100 P 194ap-CO 25,Ja"2 4.17249 3,703 OD 46949 
NCR CORP NEW 600 P 20-Sep-00 2542~02 2503492 2224060 2 7W 24 
NCR CORP NEW 30D P 15-Sep,00 25,1&~02 12,51745 11,12250 1,396490 
NCR CORP NEW 100 P 18-Seep-M 25-Jan-02 417249 3 697 D4 47545 
NCR CORP NEW 50D P 20-Sep-W I-Mff-Q2 21,47a 43 IS 533 9D 294453 
NCR CORP NEW 200 P 21-Sep-W 14Aw-G2 8,59137 747596 111541 
NCR CORP NEW 200 P 22-Sep-OD I-Mm-02 8,59137 7,40570 1 18557 
NCR CORP NEW 1,100 P 25-Jul-02 25-Jul-02 2062200 2862200 ODO 
NCR CORP NEW 5,600 P 25-JuW2 25~Ju~02 15091800 15643470 (551870) 
NCR CORP NEW 300 P 3,Jan-02 3-Jul-02 964471 11,70150 (205679) 
NCR CORP NEW 100 P 12-MU-02 3-Ad-a2 321490 444750 (123260) 
NCR CORP NEW 100 P 24-Apf-02 3-Juk2 321490 3 9D9 00 (696410) 
NCR CORP NEW 4 70D P 14-Jul-00 30-AUg-02 132.861 71 18.4,58263 (5172092) 
NCR CORP NEW 2,300 P la.JL4 .00 30-Aug-02 6501743 58 553 22 (23,53579) 
NCR CORP NEW I 40D P 21-Jul-00 3D.Aug-02 39,57583 49,97580 (10,39997) 
NCR CORP NEW 20D P 22-Sep-CO 30-Aug-02 5.65369 7.40570 (1,76201) 
NCR CORP NEW 200 P 25,Sep-OD 30-ALV-02 565369 7,39818 (1,74447) 
NCR CORP NEW IOD P 27-Sep-00 30-Aug-02 282684 3 $99 20 (87238) 
NCR CORP NEW 20D P 4-00-CO 30-AU942 565369 7,67846 (2,024 rT) 
NCR CORP NEW 100 P SOct-W 30-AuWW 282884 38050 (1 .06066) 
NCR CORP NEW 100 P 54DU-00 3OAug-02 2,82684 385465 (105501) 
NCR CORP NEW 102 P 9-00-00 3D-Aug-02 2,803 3B 408918 (1-10590) 
NCR CORP NEW 100 P II-OCI-00 3GAug-02 282554 3,97307 (114623) 
NCR CORP NEW 100 P II-Od-00 30-ALV-02 282884 397307 (1,14623) 
NCR CORP NEW 98 P 12-00-00 3G.Aug-02 2.77031 3,93857 (1 188 26) 
NCR CORP NEW 164 P 12-Oct-00 30-A~2 463603 6,59108 (1,95505) 
NCR CORP NEW 55 P 13.~ 30,AUQ-02 I SU76 2,22810 (67334) 
NCR CORP NEW 20D P 16-Od-00 30-Aug-02 566369 809440 (2.44071) 
NCR CORP NEW 200 P 17-0c.00 30,6~2 SS5369 7.Sia io (215449) 
NCR CORP NEW 200 P 15400-00 30-AugM 5,65369 782302 (216933) 
NCR CORP NEW 200 P 20-00-W 30-Aug-02 5,65369 851156 (2,a57 97) 
NCR CORP NEW 100 P 24-Oct-00 30-Aug-02 2,82684 428720 (146036) 
NCR CORP NEW 100 P 254DCI-00 3DMV-02 2.82684 423653 (1,40969) 
NCR CORP NEW 100 P 2&40a-0D 30-Aug-02 2,82684 4 206 55 (1 380 01) 
NCR CORP NEW 81 P I-NQV-0D 31)-~ 2.28974 3,56927 (127953) 
NCR CORP NEW 200 P 2 Nov-OD 30-AU"2 5W69 8.91310 (3,25941) 
NCR CORP NEW 800 P &Nov~ 30-ALV-02 22,61478 35,18400 (1259924) 
NCR CORP NEW 100 P 6-Nav-00 3D-Aug-02 252684 4,437 OD (151016) 
NCR CORP NEW Soo P 7-Now-00 30-Aug-02 1413422 22,69705 (856253) 
NCR CORP NEW 700 P &NOV4)D 3D-ALg-02 19 .78791 33,14437 (13 356 46) 
NCR CORP NEW 1500 P 124~01 3"A-02 4240267 67 182 DD (24,779 33) 
NCR CORP NEW 300 P 29-j~ol 30-Aug-02 a.480 53 13,63950 (515897) 
NCR CORP NEW 1600 P 16ALO-01 3DAug-02 4522952 6224704 (1701752) 
NCR CCRP NEW 100 P 21-Feb-01 14-Aug-02 2,74841 4,1155 00 (2,10559) 
NCRCORPNEW 14900 P 21-Feb-01 14-Aug-02 41541141 72339500 (307.983 59) 
NCR CORP NEW 2100 P 21-De"I 14-Aug-02 55,54792 78,00975 (1946183) 
NCR CORP NEW 1,100 P 24-D~01 14-Aug-02 30 667 95 40 98103 (1029307) 
NCR CORP NEW 12W P 26-D~01 14-Aug-02 33,45595 44,75040 (11 'Im 45) 
NOCHEALTH CORP COM 12S P 30.jo-oi 26-JUW2 250305 4,25813 (1,78508) 
NDCHEALTH CORP COM 25 P I-N~ol 26%kd-02 SIX) 61 9D4 38 (4M 77) 
NDCHEALTH CORP COM SIX) P 23%kd-01 25-Jul-W 18 021 98 2970648 (1163452) 
NDCHEALTH CORP COM 1,300 P 30-Aua-02 I-S~ 26 546 00 2687698 (33098) 
NDCHEALTH CORP COM 1500 P 3GAUQ.M 1-Sep-02 30,6M DD 3101625 (3116 25) 
NDCHEALTH CORP COM 5OX0 P 30-Aug-02 I-Sep-02 102712600 1,040.078 .25 (1295225) 
NDCHEALTH CORP COM 2800 P I-Sep-02 254DCt.02 4S84482 5717600 (1033118) 
NOCHEALTH CORP COM 20D P 3-Sep-02 254M-02 3,34606 396400 (61794) 
NEC CORP YSO 8000 P 10,Jar,02 25-Jan-02 6865639 8270202 (1604563) 
NEC CORP Y5D 4,0DD P IS4Dct-0I 17-Jan-02 36,95985 37,95412 (99427) 
NEC CORP YSO 7 OW P 544~01 174M~02 64.67974 7048497 (5,80523) 
NEC CORP YSO 3,OOD P lo-NOV-01 17-Jan-02 27.71989 31,94181 (4,22192) 
NEC CORP Y50 12 OW P Ie-No*oI 24-Jan-02 10272857 127.76723 (25 MB 66) 
NEC CORP Y50 4,0D0 P IS.No*01 2542r,02 33,32819 42,58908 (9,26089) 
NEIMAN-MARCUS GROUP INC 2,600 P 25-Jtd-02 25-.h"2 69 6W 00 69,86278 (18278) 
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NEIMAN-MARCUS GROUP INC 2400 P 244aip-M 30-Aug-02 71,78183 al Sw Be (986905) 
NEIMAN-MARCUS GROUP INC so P 2-Apr-01 30-Aug-02 1,79455 1,95330 (15575) 
NEIMAJ44AARCUS GROUP INC 40 P 22-Mat-01 30-Aug-02 1,19838 1,55420 (35784) 
NEIMAN-MARCUS GROUP INC 10 P 22-May-01 30-Aug-02 29779 38B 55 (9D 76) 
NEIMAN-MARCUS GROUP INC 75 P 3D4DCt-0I 30-Aug-02 223343 1,951 se 271 aS 
NEOPHARM INC COM 110 P 21-Ses4l 25-J~ 172521 1,57967 14554 
NEOPHARM INC COM 870 P 26,Sep-00 25,!M~W 1364487 30791 12 (17,14625) 
NEOPHARM INC COM 2,0DO P 26-Sep-00 154an-02 3600285 7078418 (34,78133) 
NEOPHARM INC COM 2,600 p MSCP.00 I&JW~02 47,62215 9201943 (" 397 25) 
NEOPHARM INC COM 2,SW P 26-Sep-00 I I-Jan-02 4927185 9201944 (4274759) 
NEOPHARM INC COM 2,600 P 26-Sep-00 I S-J~02 4542989 92,01944 (48,58955) 
NEOPRARM INC COM 5,600 P 30ALig-02 I-Sep-02 55 328 OD 56,44800 (112000) 
NEOPRARM INC COM ow p I-Sep-02 13-Sep-02 1023969 7 9D4 00 2,33569 
NEOPHARM INC COM 9010 P I~Sep-02 44DCt-02 12,04073 889200 3,14873 
NESTLE SA CHFI 400 p &Feb.02 20-Feb-02 88 563 il 98,34222 22089 
NESTLE SA CHFI 100 P 31-J~02 28-Jun-02 2230714 2163816 wS go 
NESTLE SA CHFI 300 P 31-Jan-02 28,Jun-02 66,92143 6500251 1,91892 
NESTLE SA CHFI 300 P I-Fe"2 2&JU"2 6692143 85,33448 1 586 95 
NESTLE SA CHFI 300 P 4-Fet02 28-Jun-02 S892143 65,77811 114332 
NESTLE SA CHFI I 40D P 12-Feb.02 28-AM-02 312,30002 31230242 (240) 
NESTLE SA CHF I Soo p 22-Feb-02 254,~02 13384286 133,64071 20215 
NESTLE SA CHFI Sw P za-MW-02 28-jun-02 178,45715 17907899 (62184) 
NESTLE SA CHFI 1 .100 P 181KNI-M 25,ft9I,02 245,37858 25817482 (12,79624) 
NESTLE SA CHFI ow P S-Feb-02 23-jul-w 168,24790 198,77001 (30,52211) 
NESTLE SA CHFI 500 P 5-Feb-02 25-N~02 IW 8W 72 11042778 (6,7119 06) 
NESTLE &A CHFI 300 P 26-MW-02 25-NOV-02 62,18323 6888821 (4,70498) 
NETBANK INC COM 10200 p 22-May-02 I-Sep-02 114,5460D 1SO34094 (45 794 94~ 
NETBANK INC COM I Sw P 29~JuW2 1-Sep-02 2021400 16.704 GO 3,510 OD 
NETBANK INC COM 17,800 P 30-Aug-02 1-Sep-02 199,89400 199 8S4 0) 000 
NETBANK INC CON 28= P 30-ALQ-02 I-SOP-02 316 SaS OD 315,30984 137616 
NETBANK INC COM 12,5W p I-SeP4D2 18-Nov-02 10557804 W.375 OD (34.79698) 
NETI&ANK INC CON 23.SW P I-Sep-02 20-Nm-02 21079589 26502800 (54,23211) 
NETEGRITY INC 272 P 30-JuWi 26-Jul-02 60499 7&5680 (7 051 111) 
NETEGRITY INC so p 30-JuWl 26-Jul-02 11121 140150 (129029) 
NETEGRTTY INC 25 P 35-Oct-01 26-Jul-W 5561 27925 (22364) 
NETEGRITY INC 9m P 30-NOV-01 30-A"2 I M 70 1516500 (1317030) 
NETEGRITY INC &53 P 3D-Nov-01 20-Ad-02 1.2W W 931805 (808805) 
NETEGRrTY INC 450 P 13~JLII-ol wul-m 139388 1 1 Sm 98 (1013710) 
NETEGRIrY INC 128 P 30-JUWI I-Jul.-M 39648 360320 (320672) 
NETEGRFrY INC 347 P 30-NOV-01 31-Jul-02 73950 554695 (510745) 
NETEGRrrY INC 1375 P 25-MW-02 31-Ju~-M 293031 21,86965 (1893934) 
NETEGRrTY INC 178 P 22-Apr-02 31 .JW-02 37934 1 77902 (139968) 
NETEGRITY INC 122 P 22-Apr-02 30,Aug-02 28805 121933 (931-28) 
NETEGRITY INC 2125 P Z3-Apr-02 30-ALIP-M 5,01718 20,63121 (15,61403) 
NETEGRITY INC 2300 P 2S-Apr-02 30-Aug-02 5,43036 1771230 (1228194) 
NETEGRITY INC 775 P 29-Apr.02 3D-Aug-02 1,82980 5 7119 2S (3,95945) 
NETEGRrTY INC 1,400 P 22AW-02 I-Aug-02 2.99283 1399230 (IOM47) 
NETFLIX COM INC 900 P 22-May-02 2&Jul-M I I Mg 62 13 .50000 (1,86035) 
NETFLIX COM INC 1,300 P 234Any-02 26-Jul-02 18.81278 2203279 (5,22001) 
NETFLIX COM INC 13'sw p 30-Aug-02 I~Se"2 1809180D 180,91 a OD ODD 
NETFLIX COM INC 31= P 3D-ALV.02 I-Sop-02 409,032 W 41420184 (516984) 
NETFLIX COM INC 15700 p I-SOP-02 21-Oa-02 140,29723 20582700 (65,52977) 
NETFLLX COM INC 19,30D P I-SOP-02 234DCI-02 16264932 253.02300 (9047368) 
NETFLIX COM INC 10 ow P I-Sap-02 22-W-02 87,31035 131 10000 (4378965) 
NETIO CORP COM 245 P 23-Oct-01 I-Fab-02 715254 6 5a3 88 50866 
NETIQ CORP COM 255 P 23-Oct-01 I-Feb.02 744449 89283S 51614 
NETIO CORP COM 925 P 23-OC-01 I-Sep.02 1794500 2485753 (8,91253) 
NEnO CORP COM so P 304DCt-01 I -Sep-02 97000 1,30D 00 (330 OD) 
NETIO CORP COM 70D P 27-Nov-01 I-Sep-02 13,58000 2229500 (8.715 OD) 
NETlQ CORP COM 1425 P I-Apr-02 I-Sep-02 27 W 00 2962561 (195061) 
NETIO CORP COM 200 P 29-Jul-02 I-Sep-02 389000 4,18000 (30D 00) 
NETIO CORP COM 1100 P 30-Aug-02 I~Sep-02 2134000 2147497 (13497) 
NETIO CORP COM 24,60D P 30-Aug-02 1~Sep-02 47724000 451,45890 (4,21890) 
NET10 CORP COM 3600 P 30-ALV-02 I-Sep-02 69'"o 00 7045740 (61740) 
NETIO CORP COM 25,0DO P 30-Aug-02 1-Sep-02 49500000 489,28750 (4,28750) 
NETIO CORP COM 2 ODD P 3DAug-02 I-SeP4)2 30,800 00 39,29000 (49000) 
NET10 CORP COM 11 SOD p I-SeP4)2 13-~ 217.41315 22a,920 OD (1150885) 
NEnO CORP COM 15,200 P I-SepO2 10-Sep-02 237,72081 296488000 (57,15919) 
NETIO CORP COM 6400 P I-SeplD2 13-DOO-02 95,6D4 45 124.143000 (3855555) 
NETWORK APPLIANCE INC COM 3800 P 25-JL"2 25,J"2 35 150 W 35,15000 000 
NETWORK APPLIANCE INC COM 21.000 P 25-JU02 25-A"2 194,25000 202,018 SD (836850) 
NETWORK APPLIANCE INC COM wo P 3-Jan-02 16-00-02 4,0D4 39 15.36900 (1127461) 
NETWORK APPLIANCE INC COM 10D P 5-Feb-02 16 .0c$-M 88240 1,64080 (M 40) 
NETWORK APPLIANCE INC COM 200 P 5-Fab-02 24-Od-02 1,91888 3,28160 (1,35274) 
NETWORK APPLIANCE 114C COM 300 P IS-Apr.02 24-0~ 2,87829 SSUSD (2 .65821) 
NETWORK APPLIANCE INC COM 200 P 2"Urt-W 24-Od-02 1918W 2,94512 (1,02926) 
NETWORKS ASSOCIATES INC 6300 P 21-M2Y-W 3,Jan-02 16379754 95,75792 67,03962 
NETWORKS ASSOCIATES INC 200 P 3-Jan-02 1 Wan-02 597491 517100 smol 
NETWORKS ASSOCIATES INC 3.7w P 21-May-01 4-Feb-02 107,16518 5682608 50 339 M 
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NETWORKS ASSOCIATES INC 4700 P 21-May-01 2r~Mff-02 11958406 72 154 48 47,39958 
NETWORKS ASSOCIATES INC law P 21-M2y-01 25-MM-02 4579815 27,M 12 1815303 
NETWORKS ASSOCIATES INC 1,100 P 21-SOP-01 2WM-02 27,98776 13,1154 88 1413288 
NETWORKS ASSOCIATES INC 9DO P 34an-02 2WARy-02 1580295 2326950 (446655) 
NETWORKS ASSOCIATES INC 4 70D P 18,! ;V~02 12,k&02 67 9W 65 135,62320 (67713S5) 
NETWORKS ASSOCIATES INC 2100 P ia-jan-02 16-Jul-02 2434204 6059760 (3625556) 
NETWORKS ASSOCIATES INC 6,800 P 304an-02 IS-JuI42 7882185 IS8,03504 (11921319) 
NETWORKS ASSOCIATES INC 4,601) P 28-Fab-02 IS-JuW2 5332066 11047544 (57,154 7a) 
NETWORKS ASSOCIATES INC 10 4DO P 25-Jul-02 25-A&W 11002200 11152338 (149130) 
NETWORKS ASSOCIATES INC 500 P 34&-~02 3-A4M 9,00472 12,92750 (3 M 76) 
NETWORKS ASSOCIATES INC 400 P 3-JarrQ2 30-Jul-02 489185 10,34200 (5.45015) 
NETWORKS ASSOCIATES INC 20D P 5-Fe"2 30-Jul-02 2."5 92 5,507 OD (3 .06108) 
NETWORKS ASSOCIATES INC 400 P S.Feb-02 23-AW-02 5,93182 11 .014 OD (5,18218) 
NETWORKS ASSOCIATES INC am P 22-Feb-02 23~2 1166364 1855200 (6 .858 36) 
NETWORKS ASSOCIATES INC 100 P 20-MU-02 23-Aug-02 145790 260650 (114854) 
NETWORKS ASSOCIATES INC 300 P 28-MM-02 19-Sa"2 420507 7,19050 (299263) 
NETWORKS ASSOCIATES INC 200 P 2-May-02 19-Sep-02 2 SM 91 363900 (aa5 og) 
NETWORKS ASSOCIATES INC 300 P 20.Mff-02 II-Sep-02 4,21337 7,81950 (3,60613) 
NETWORKS ASSOCIATES INC 101) P 2"qw-02 II-SQp1D2 140446 239950 (9% D4) 
NETWORKS ASSOCIATES INC 800 P 2 May-02 1640cl-02 10 277 29 14 5% 01) (427871) 
NETWORKS ASSOCIATES INC 200 P 2-Mvy-02 I-Now-02 3 218 9D 363900 (42010) 
NETWORKS ASSOCIATES INC 300 P 12-Jul-02 I-NOV-02 462835 4,31700 sit 35 
NEUBERGER BERMAN INC COM 4000 P 25-JUW2 25-JuW2 112,20000 113,73200 (1,53200) 
NEUBERGER BERMAN INC COM 100 P 3-Jan-02 7-"-02 281391 442350 (1 W9 59) 
NEUBERGER BERMAN INC COM 100 P 3-Jan-02 15-Aulp-02 320290 442350 (1,22050) 
NEUBERGER BERMAN INC COM 200 P 3-Jan-02 3-Sep-02 013551 8,54700 (271119) 
NEUBERGER BERMAN INC COM 100 P 3%kb~(V 16-0a.02 2 &)B 91 4,42350 (161659) 
NEUBERGER BERMAN INC COM 100 P 3-Jar,02 104)ec .02 308790 442350 (1,33560) 
NEUBERGER BERMAN INC COM 100 P 3-Jan-02 3()0~02 3,36069 4,42350 (106261) 
NEUROCRINE SIOSCIENCES INC COM 3,400 P 24-May-02 30~2 124,77250 1 ig 5S9 30 521320 
NEUROCRINE BIOSCIENCES INC COM 300 P 28-May-02 30~2 1 I,0D9 34 1051284 49650 
NEUROCRINE BIOSCIENCES INC COM 4900 P 29-May-02 30ALV-02 17901919 17009615 972304 
NEUROCRINE BIOSCIENCES INC COM 2825 P 18-Jul-02 30-Aug-02 103,67127 91,87522 1179805 
NEUROCRINE SIOSCIENCES INC COM 1250 P 18-Jul-02 I-Sep-02 4461250 4065275 3,95975 
NEUROCRINE BIOSCIENCES INC COM 250 P 29-Jul-02 1 -Sep-02 892250 853725 38525 
NEUROCRINE BIOSCIENCES INC COM 100 P I-Sep-02 13-Sep-02 382149 356900 25249 
NEUROCRINE BIOSCIENCES INC COM 14W P I-Se"2 20-DW-02 6208967 4996600 1212367 
NEUROCRINE SIOSCIENCES INC COM 200 P 3-Sep-02 2DD~02 BW995 695500 1,91195 
NEUROCRINE BIOSCIENCES INC COM 200 P 25-Oct-02 20-Dec-02 8,86995 822402 64593 
NEW CENTY FINL CORP COM aw P 9-Oct-01 30-Aug-02 24,65126 8 SOD OD 15 .75126 
NEW CENTY FINL CORP COM 75 P 9-Oct-01 30~2 2,31293 82500 148793 
NEW CENTY FINI. CORP COM 700 P 9-Od-01 30-Aug-02 2151800 770000 1351800 
NEW CENTY FINL CORP COM 2100 P 9-OCI-01 I-Sep~02 64.&% 01) 23 100 OD 41 .454 0) 
NEW CENTY FINI. CORP COM 101) P 30~00-01 I-Sep-02 307400 1.16207 1 911 93 
NEW CENTY FINL CORP COM 2200 P I-Sep-02 25400-02 52, M 34 67.628 OD (1545166) 
NEW CENTY FINL CORP COM IOD P 3-~P-02 2540d-02 237029 298700 (61671) 
NEW JERSEY RES CORP 300 P 30-Au" I-SepO2 9,37500 9.51600 (14100) 
NEW JERSEY RES CORP 1,900 P 30-Aug-02 I-Sep-02 59,37500 60,31398 (wa 98) 
NEW JERSEY RES CORP 6100 P 30-AUg-02 I-SOP-02 19062500 193,64206 (301706) 
NEW JERSEY RES CORP 18M P 30-Aug-02 I-SOP-02 5625000 57,14028 (89028) 
NEW JERSEY RES CORP 100 P I-Sep-02 3,Dct-02 3,27840 312500 15340 
NEW JERSEY RES CORP 100 P 1-SOP-02 20-13~02 320870 312500 9370 
NEW PLAN EXCEL RLTY TR INC COM 1200 P I I-Apr-02 7-Jun-02 2393927 2438244 ("3 17) 
NEW PLAN EXCEL RLTY TR INC COM 6 70D P 25-JL"2 25-JLd-02 118,12100 116,18192 1,95908 
NEW PLAN EXCEL RLTY TR INC COM 800 P 9-Aug-02 30,k1q-W 15 W4 00 15.081) 64 56336 
NEW PLAN EXCEL RLTY TR INC COM 13400 P 9-Aulp-02 3DAug-02 263,27660 252 6W 72 10 675 W 
NEW YORK CMNTY BANCORP INC 5944 P 25,kdM 25-Jul-02 159 477 52 15724139 2,23613 
NEW YORK CMNTY BANCORP INC 16M P 25-Jul-02 25-JU602 44 430 48 4443049 000 
NEW YORK CMNTY BANCORP INC 5,300 P S-Auq-02 30-Aug-02 166,69110 158,741 89 7,94921 
NEW YORK CMNTY BANCORP INC 1500 P S-Aug-02 30~2 47,278S7 44 M 95 2,35162 
NEWYORK TIMES CO CLA 180) P 2&JW-02 25-JLA .02 7866000 78 SW DD 000 
NEW YORK TIMES CO CL A 9500 P 25-Jul-02 25-A"2 41515000 Q8,179115 6,97015 
NEWELL RUBBERMAID INC 3100 P 25-JuMn 25-Jul-02 118,546 DID 85 546 OD 000 
NEWELL RUBBERMAID INC 18,900 P 25%hd-02 25-A"2 541.87400 W4 SIX) 24 6,T73 76 
NEWFIELD EXPL. CO COM 6,400 P 25-Jul-02 25-JU602 13624000 19581588 421 12 
NEWFIELD EXPI. CO COM 300 P 7.MW-01 3OAu"2 10,10324 1184250 (173926) 
NEWFIELD EXPL CO COM 70D P 74AW-01 30,~ 23,57424 2766400 (408976) 
NEWFIELD EXPL CO COM 6 001) P 7-MW-01 1,Sep-02 203 40D 00 23712000 (33,72000) 
NEWFIELD EXPL. CO COM 2000 P S-Mar-ol I-SOP-02 67 SW 00 81 23800 (1343600) 
NEWMONT MINING CORP COM 40D P -~Jan-02 &Feb-02 9,96385 75-4600 2 417 a5 
NEWMONT MINING CORP HOLDING CO 4,5W P 25-JU602 25-JU602 104,67D 00 104 .67000 000 
NEWMONT MINING CORP HOLDING CO 24 (300 P 25,Ad-02 25-Ad-02 555,24000 569,752 80 (1151280) 
NEWMONT MINING CORP HOLDING CO 3000 P 12AQ,02 WALQ,02 64,14596 80,30,160 384131 
NEWMCNT MINING CORP HOLDING CO zsoo P 12~2 3GALIJI-M 74,074 01) 6959732 4,47668 
NEWMONT MINING CORP HOLDING CO 400 P 3,Jw,02 XSep-02 1157681 7,546 OD 4,03081 
NEWMONT MINING CORP HOLDING CO 40D P 3-Jal-02 I I -Now-02 10.21409 754600 266509 
NEWNIONT MINING CORP HOLDING CO 300 P 3-Jan-02 18-0e~02 8,48224 565950 282274 
NEWMONT MINING CORP HOLDING CO 10D P 22-Feb-02 I8-Oeo4D2 2,82741 235089 44652 
NEWPORT CORP COM 500 P 24-Jan-02 7-May-02 901042 12 Ill 65 (3,101 23]1 
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NEWPORT CORP COM 19M P 24-Jan-02 6-May,02 34 SM 52 4602427 (11,52075) 
NEWPORT CORP COM 10900 P 24-Jan-02 30-Aug-02 173 25D 27 26403397 (90,78370) 
NEWPORTCORPCOM 700 P 4-Oct-02 18-NOV-02 9,29592 7= 20 2,08572 
NEWS CORPORATION NPV 29 Qw P 24~00-01 18-Jan-02 21999934 22466170 (468236) 
NEWS CORPORATION NPV 5500 P 15-141~01 21,JS"2 3976422 4114844 (1,38222) 
NEWS CORPORATION NPV 5200 P 24-0cl-01 21-.Ja~U 3759527 3907160 (147633) 
NEWS CORPORATION NPV 11,600 P 15-No~Oi I-M2y-02 7629549 86,781 57 (1045808) 
NEWS CORPORATION NPV 700 P I&Nov-01 2-May-02 460156 6.23682 (63528) 
NEWS CORPORATION NPV 7,400 P 16-NOV-01 2-May-02 48 "S 11 5684355 (8,19844) 
NEWS CORPORATION NPV 2,9130 p 1&NOV-01 3-May-02 19,24498 2227653 (303157) 
NEWS CORPORATION NPV 1400 P 19-Nov-01 XMvy-02 9,29067 1071087 (1,42020) 
NEWS CORPORATION NPV 3 eOO P 2&No"l 3-May-02 2521754 2960053 (4,38299) 
NEXTEL COMMUNICATIONS INC CL A I= P 3-ion-02 12-Mw-02 7,73364 1397400 (6,24036) 
NEXTEL COMMUNICATIONS INC CL A 1300 P 3-Jw~W 16-Apr-02 702628 1513850 (8,11222) 
NEXTEL COMMUNICATIONS INC CL A 9200 P 25-Ad-02 25-JuH~ 48 668 OD 4a,66e 00 000 
NEXTEL COMMUNICATIONS INC CL A 42,400 P 25,Ad-02 25-A"2 224,29000 239,78048 (1548446) 
NICOR INC COM sm p 25-JL"2 25-Jul-02 11 .870 OD 1187000 000 
NICOR INC COM 3,100 P 25-Jul-02 25-J,"2 7359400 73,74094 (14694) 
NIKE INC CL B COM 2,9W p Il-Oct-ol 8-Mm-02 169,062S3 144,67520 24 .3B7 33 
NIKE INC CL B COM I 3DD p 19-W-01 lgltul~m 6962957 6194565 768402 
NIKE INC CL 8 COM 1,90D p Il-Oct-ol 13-JurrO2 94,92114 94,78720 13394 
NIKE INC CL 0 COM 2,000 P Is-od-ol 13-Jun-02 9991699 95,164 so 4,75219 
NIKE INC CL B COM 400 P IS-001-0i 13-Jun-02 1998340 19.06020 92320 
NIKE INC CL B COM 2.300 P 19-oct-ol 14-Aff~W 11428998 109,5" 15 467383 
NIKE INC CL 0 COM 1200 P 19-00-01 17-Jun-02 6113767 57.18060 395707 
NIKE INC CL B COM 900 P 19 .Oct-ol 18-Jun-02 47,59065 4288545 470520 
NIKE INC CL 0 COM 3,10D P II-Oct-oi 3-Jum-02 164 093 W 154'sw so 9,44106 
NIKE INC CL 0 COM 3 ODO P 25-A"2 25-JL"2 145,77000 145,T70 OD ODD 
NIKE INC CL B COM 3,30D P 25-JUW2 25-Ju"2 IW 347 DD 15974475 60225 
NIKE INC CL B COM 1,900 P 25-Jul-02 25-JuW2 92,32100 92 321 DID 000 
NIKE INC CL B COM IOD P 3-Jar~02 27-SOP-02 4,"S 86 566650 (1,22OS4) 
NIPPON STEEL 73 000 p I-Nov-01 6-MM-02 los 958 se IDD,153 17 830581 
NIPPON STEEL 35,0DD P 2-NM-01 S-MW-02 52,24061 47,40254 4 &38 07 
NIPPON STEEL 4,000 p "O~01 5-MW-02 616248 5,48785 57463 
NIPPON STEEL 132 OW P 30-W-01 5-Mw-02 2M,361 70 180 .18893 23,172 T7 
NIPPON STEEL 35000 p 31-Oct-01 5-MW-02 68.54352 50 &32 67 7,71085 
NIPPON TELEVISION NETWORK CORP 140 P 17-"r~02 24-Sep-02 2209715 29 W7 64 (751049) 
NIPPON TELEVISION NETWORK CORP 1 .000 P 17.JW,02 20-S&P4)2 16415597 211,48315 (47 327 111) 
NIPPON UNIPAC HOLDING JPY50000 2 P ~jWr4112 29-Jan-02 5.79423 910650 (41222) 
NIPPON UNIPAC HOLDING JPY50000 5 P 274D~01 29-Jvn-02 21.98569 21 381 42 60427 
NIPPON UNIPAC HOLDING JPY50000 3 P 25ZC~01 29-JarW2 13,19142 13,12110 7026 
NIPPON UNIPAC HOLDING JPY50ODD 8 P 264)~01 29-.Jw~02 26 382 a3 2519648 1,18435 
NIPPON UNIPAC HOLDING JPYSODW 5 P 21-0~01 25-Jar,02 20,65039 21,56799 (91761) 
NIPPON UNIPAC HOLDING JPY50DDO 3 P 21-DwOl 24-Jam02 1219518 1294079 (74663) 
NIPPON UNIPAC HOLDING JPY5000D 8 p 25-0~01 28-Jw~02 34,02667 34.961 24 (93457) 
NIPPON UNIPAC HOLDING JPY50D00 3 p 2143~01 28-J2n-02 12.76000 1294080 (18080) 
NIPPON UNIPAC HOLDING JPY50000 10 p 23,*-02 30-JuW2 5397721 53 7118 80 18841 
NIPPON UNIPAC HOLDING JPYSODDO 7 p 25-Apr.02 30-Ad-02 37,78405 3956714 (178309) 
NIPPON UNIPAC HOLDING JPY5ODD) 23 p 25-Apr-02 31-Jul-W 121 SM 12 130 ODS 33 (a .498 21) 
NIPPON UNIPAC HOLDING JPY5DDDO 4 P 2&Apr.02 I-Au24)2 2077091 22,28762 (151671) 
NIPPON UNIPAC HOLDING JPY50DDD 3 P 3D,4pr-02 I-Aug-02 1557818 17 104 67 (1,52649) 
NIPPON UNIPAC HOLDING JPY50CIDD I P 7-MfftO2 I-ALWM 519273 563094 (43821) 
NIPPON UNIPAC HOLDING JPY50DDD 7 P 7-MarO2 2-Aug.02 35,88305 3941656 (3,5W 50) 
NIPPON UNIPAC HOLDING JPYSOWO 4 P 8-Mmy-02 18-Sep-02 1862916 22,14427 (3,51511) 
NIPPON UNIPAC HOLDING JPY500DO a p 15-May42 la-Sep-02 3725833 41,58102 (432269) 
NIPPON UNIPAC HOLDING JPY500DO 2 P 7-May-02 17-Sa"2 9,56732 11261 88 (1 .&% 56) 
NIPPON UNIPAC HOLDING JPYSODOO 4 p e-May-02 17-Sep-02 1913463 2214420 (3 W9 65) 
NIPPON UNIPAC HOLDING JPY 20 p 15-May-02 1%.Sep-02 9812691 103 .952 58 (582565) 
NISOURCE INC COM 2400 P 25-JW-02 25-Jul-02 46 OW 00 4605000 0 w 
NISOURCE INC COM 14 7W P 25-Ad-02 25-JW-02 28224000 275,9150 74 625926 
NISOURCE INC COM 4700 P 28-Sep-CO 3DAug-02 9387121 1 16 157 55 (22,29634) 
NISOURCE INC COM 75M P 21-A"2 30-Au2-02 149,79449 17009625 (20301 76) 
NISOURCE INC COM 5900 P 2.0ci,-W 30-Aug-02 117 W8 33 14327619 (25,43780) 
NISOURCE INC COM 2,600 P 30-N~W 30-Aug-02 5192875 65.91650 (1398775) 
NISOURCE INC COM 2300 p 28-Sep.W 30-AU2-02 45 747 OD 56,84795 (1110095) 
NISSAN MOTOR CO Y50 37,ODO p 13-Feb-02 15-May-02 2914,64269 22046018 74ja2 51 
NISSAN MOTOR CO Y50 6000 P 13-Feb-02 3D-Oct-02 45,1157 40 35,75030 1011710 
NISSAN MOTOR CO Y50 20 ODO p 14-Feb-02 30,Oct-02 152,89132 119,44295 3344837 
NISSAN MOTOR CO Y50 I IOD P 15-Feb-02 351W-02 8,40902 666979 1 r39 23 
NISSAN MOTOR CO Y50 22 .1300 P 15-Fab-02 304DO-02 17512046 138 .85300 3626746 
NOBLE CORP 700 P 304Dct-01 3-Jun-02 2854361 21.91574 692787 
NOBLE CORP 400 P 31-Oct-01 3-Jun-02 16,48208 12 2W 00 4,22208 
NOBLE CORP 2 20D P G-Na~01 3,!L~02 90,65135 68,58742 2209393 
NOBLE CORP 1,600 P 25-jul-02 25-Ad-02 48,2n 54 4825600 (3346) 
NOBLE CORP 3700 p 9-Nov4l 30,'Ag-02 11636630 115,35157 1,01473 
NOBLE CORP 5,100 P 314)eo .01 3~2 IW.39630 17584545 (15.44865) 
NOBLE CORP 4,100 P 6-Mm-02 3D-Au2.O2 128 .94645 148 OW 13 (20,0D3 68) 
NOBLE CORP 1200 P 1~2 30-Aug-02 3774042 38.70000 (95956) 
NOBLE CORP 90D p 104op-02 254DCI-02 28 .93053 27.56393 126660 
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NOBLE CORP 5DD P 10-SOP-02 254OU-02 1607251 15.31985 75268 
NOBLE CORP 70D P 10-UP-02 254)U-02 22 23D 35 2144772 712 56 
NOBLE CORP 6w P I1-Svp02 25-00-02 19,05458 15,SD9 22 24536 
NOBLE CORP 700 P IG-SaP4I2 24OU-02 2451410 2151639 2,99771 
NOBLE DRILLING CORP COM a,200 P 26-00-01 13-Feb-02 25400512 271 12070 (1711550) 
NOBLE DRILLING CORP COM 4200 P 29-001-01 13-Feb-02 13010018 14251188 (12,41170) 
NOBLE DRILLING CORP COM 100 P 304)ct-01 13-Feb-02 309762 313082 (3320) 
NOBLE ENERGY INC 4 ODD P 25-JuW2 25-JUW2 11392000 114,46480 (54480) 
NOBLE ENERGY INC IOD P 3,kd-02 27-Sep-02 349789 3.38000 1 17 89 
NOBLE INTL LTD 43w P I-Od-02 B-NOV-02 38 529 T7 5040000 (13,mn) 
NOBLE INTL LTD 26W P I-Od-02 7-NOV-02 2053937 27 3W OD (678063) 
NOBLE INTL LTD 3300 P I-OC-02 S-NM-02 2671104 3465000 (7,QW 96) 
NOBLE INTL LTD 6200 P 14)ct-02 5-Nov-02 51 am 01 65 100 DD (13,29499) 
NOKIA CAB) OY EURO 06 4,ODO p 11-Jun-02 23-De04D2 6534607 5314927 1219880 
NOKIA (AB) OY EURO 06 a9m P 18-JLrM 23-Dac-02 11272195 9334351 1937845 
NOKIA (AB) OY EURO 06 14,700 P 284un-02 23-Doo-02 240 14a 79 211,88715 28,27964 
NOKIA CORP SPON ADR COM 7500 P 14-NOV-01 30-Jar,02 16784748 ISI 651 50 (13,80402) 
NOKIA CORP SPON ADR COM 3300 P 14-Nov-01 S-May.02 5331253 79.92666 (26,814 111) 
NOKIA CORP SPON ADR COM 3,10D P 27-Nov-01 SMAY-02 S008147 7490685 (2482538) 
NOKIA CORP SPON ADR COM 25W P 28-Now4i S-May-02 40 388 23 5919375 (is wS 47) 
NOKIA CORP SPON AOR COM 3 ODD P 28-Nov-01 2-.k"2 3943531 71,03250 (3159719) 
NOKIA CORP SPON ADR COM 5,800 P ~Jan-02 2-JuW2 78,24160 15232655 (7605496) 
NOKIA CORP SPON ADR COM I em P 4-Jan-02 2-Jul-02 21,03216 41,88080 (2084864) 
NOKIA CORP SPON ADR COM 800 P 4-Jan-02 2-Jul-W 1051608 2103120 (1051512) 
NOKIA CORP SPON ADR COM 8200 P I-MW-02 2-Jul-M 107 789 a5 175411964 (6762209) 
NOKIA CORP SPON ADR COM 5400 p 18-AL.2-02 6-Now-02 92,79512 71,43660 2135852 
NOKIA CORP SPON ADR COM 4,600 p 16-AL9.02 13-DW,02 7892165 60 8.53 40 18 .05825 
NOKIA CORP SPON ADR COM 6200 P 16-Aug-M ICI-Dec-02 107 ODO 49 8201980 2498069 
NOMURA HOLDING INC Y50 2,0D0 P lr~ftg-01 31-Jan-02 21,71318 36,38877 (14,67559) 
NOMURA HOLDING INC Y50 7,0DD P 15-ALV41 I-Feb-02 7415474 127.3W 71 (53,17S97) 
NOMURA HOLDING INC Y50 2.0D0 P 21~1 4-Feb-02 2011594 3598484 (15 US 9D) 
NOMURA HOLDING INC Y50 3 ODD P 16-ALQ-01 4-Fab-02 3017391 5327850 (2310489) 
NOMURA HOLDING INC Y60 2 ODD P 20-Aug-01 4-Feb-02 2011594 35,52977 (1541383) 
NOMURA HOLDING INC Y50 7000 P I&AUD-01 4-Feb-02 70,40579 12736070 (5695491) 
NORDSON CORP I sm P 30-AU"2 I-Sep,02 3435000 3435000 000 
NORDSON CORP 1000 P 30-Aug-02 I-Sep-02 2290000 22,855 010 15 DID 
NORDSON CORP 2 50D P I-Sap-02 13-qep-02 5982369 57 250 DD 257369 
NORDSON CORP 2m P 34~ 13-Sep-02 479590 440500 37990 
NORDSTROM INC WASH COM 16W P 25411-02 25,Jul-02 2928000 29,28000 000 
NORDSTROM INC WASH COM 6700 P 25-Jul-02 25-Jul-02 12261000 124,57578 (I'm 78) 
NORDSTROM INC WASH COM 2,200 P 194w,42 3DAug-02 42,526 OD 5248298 (9,95698) 
NORDSTROM INC WASH COM 6300 P 19-Jun-02 30,Aug-02 I 19,995 63 15029217 (30,2DO 54) 
NORFOLK SOUTHN CORP COM 14,8W p 17-AAQ-01 21.JL042 34012334 30139756 3872578 
NORFOLK SOUTHN CORP COM 4 40D P 25-JuW2 25,kd-02 85 $55 OD &5,888 00 0 w 
NORFOLK SOUTHN CORP COM 27.40) P 25JUI-02 25-.kd-02 sm $48 00 52827474 6 5r3 26 
NORSK HYDRO ASA NWKR20 3800 P 7-J~02 8-Jan-02 15892802 156,50221 (757419) 
NORSK HYDRO ASA NWKR20 I too P 4-Jan-02 8-Ja"2 4600548 48,70821 (270273) 
NORTEK INC 3500 P 3OAt*W I-Sep-02 167,58000 167 58D OD 000 
NORTEKINC I'wo P I-SepO2 18-N~02 4498564 ".10000 88564 
NORTHEAST UTILS COM 9,200 P 25-JL6.02 25-Jul-M 143 SM 00 139,22054 4,29916 
NORTHEAST UTILS COM 12,5W P 26*bv-Ol 30,~ 219,00587 22S.24625 (544038) 
NORTHEAST UTILS COM 7,9XI P 294ul-02 30-Aug-02 13891731 125,53179 13,3115 52 
NORTHERN TR CORP COM 25M P 25-A6.02 25-JLd-M 88,675 OD 86.875 DD 000 
NORTHERN TR CORP COM 10,100 P 2&JLA.02 25-Jul-02 350 167 DD 34775007 241693 
NORTHERN TR CORP COM 3,SW P 25%kd-02 25-Jul-02 131.74600 131 74600 OOD 
NORTHERN TR CORP COM IDD P 34W~W 15-Aug-02 431462 606250 (174788) 
NORTHERN TR CORP COM 200 P 3-Jen-02 7-Aug-02 756977 12 125 010 (455523) 
NORTHERN TR CORP COM 1DD P 3-Jan-02 23-Aug-02 448686 605250 (1,57564) 
NORTHERN TR CORP COM 100 P 3-Jff~W ISSOP-02 3 880 a5 606250 (220162) 
NORTHERN TR CORP COM 1010 P 3-Jan-02 1640d-02 3,776 &B 6,05250 (2,285 62) 
NORTHERN TR CORP COM 100 P 3-Jan-02 20-Nov-02 376088 606250 (230162) 
NORTHERN TR CORP COM 200 P 34a~02 IB-Dec-02 6,99278 1212500 (6,13222) 
NORTHERN TR CORP COM 100 P 3-.I~02 2-Deo-02 3,97198 6,06250 (2 .09052) 
NORTHFORK BANCORPORATION INC S'sw P 10.Apr-02 18.A~02 21636348 197S4500 1841848 
NORTHFORK BANCORPORATION INC 19W P 25-JuW2 25-JuI42 58 970 OD 6597000 000 
NORTHFORK BANCORPORATION INC It SOD P 25-Jul-W 25-Ju~02 421 080 00 41947340 1 Gm so 
NORTHFORK BANCORPORATION INC I IOD P 26-Jul-W 3D-Aug-02 45,75B 73 40 50e 13 5.25200 
NORTHFORK BANCORPORAT10N INC 3 40D P 31~Jul-M 30-Aug-02 14143805 13633626 509982 
NORTHFORK BANCORPORATION INC 700 P 1-Aug-02 30~2 2911919 2793000 118919 
NORTHFORK BANCORPORATION INC 26M P 26-A"2 3~2 109,12200 95,74318 13 .378 B2 
NORTHROP GRUMMAN CORP COM 4700 P 21-Nov-01 24ARY-02 587,521 78 449.4S301 138,0311 77 
NORTHROP GRUMMAN CORP COM 1300 P 21 N~011 12-A~02 157271 73 12431679 3295494 
NORTHROP GRUMMAN CORP COM 1,300 P 25-A&W 2"J"02 137,73500 137,73500 001 
NORTHROP GRUMMAN CORP COM 70D P 25-Jul-02 25-JL"2 74 165 OD 74,16500 000 
NORTHROP GRUMMAN CORP COM 7 IDD P 25-Jul-02 25-JuM 762,24500 74063437 11,61063 
NORTHROP GRUMMAN CORP COM IDD P 4-MM-02 3.JuI42 I I Ba2 64 10,32750 155514 
NORTHROP GRUMMAN CORP COM too P 16-Apr-02 3-JuW2 1188264 11,52750 35514 
NORTHWEST AIRLS CORP CL A 38M P 25~Ad-02 25-.Iul~M 3180800 31 76S72 4028 
NORTHWEST NAT GAS CO COM Sao P 30ALV-02 I-SOP02 168:3000 17,05698 (22898) 



125- 

THE ANNIE E. CASEY FOUNDATION - EIN 52-1951681 
PART rV - CAPITAL GAINS AND LOSSES - YTO 12-31-2002 
STOCKS 

SHSIFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

NORTHWEST NAT GAS CO COM 13,700 p 30-AUg-02 I-SOP-02 3S4,29500 39038695 (6,10198) 
NORTHWESTERN CORP COM 700 p 30-Aug-02 I-SOP02 8.92500 994798 (102298) 
NORTHWESTERN CORP COM 25M P 30-AUg-02 1-Sep-D2 35 700 03 41,37000 (5,67000) 
NOVA CHEMICALS CORP COM 11,30D p 15,0d-02 31-OCt-02 227,3SS35 234,99932 (763097) 
NOVA CHEMICALS CORP COM 100 p IS~Ocl-02 31-OCt-02 2,01211 2.05205 (3995) 
NOVAR71S AG CHFO 50 JREGD) 2063 p I-Mw-ol 3AW-C2 79 991D 07 8912884 (9,138 TT) 
NOVARTIS AG CHFO 50 (REGO) 1852 p 10-A"l 3-APr-02 71 8W 83 6152375 1028508 
NOVARTIS AG CHFO 50 (REGD) 447 p lo-A"l 18-Oct-02 10,63593 1484942 1 .785 51 
NOVARTIS AG CHFO 50 (REGO) 2501 p 12-Jt"l 18-00-02 9307932 9325710 982222 
NOVARTIS AG CHFO 50 (REGD) 710 p 4-Feb-02 I&OCI-02 2642396 24,71354 171042 
NOVARTIS AG CHFO 50 (REGD) 2811 p 12-SOP-01 IS-Od-02 104SISS4 10008853 4.52801 
NOVARTIS AG CHFO 50 (REGO) 3,131 p 15-Sep-01 18-OCt-02 116,52592 114,47873 204919 
NOVASTAR FINL INC COM 2900 P, 30-AUg-02 I-SeP-02 8340400 84,528 04 (1,124014) 
NOVASTAR FINL INC COM 3DO P "op-02 20-Dec-02 9,39601 862800 76801 
NOVASTAR FINL INC COM 11,70D p 154DCI-02 6-DeC-02 291 13519 26G 433 57 2470162 
NOVELL INC 3900 p 25-Jut42 25-Jul-M 830674 8.65800 (35120) 
NOVELL INC 25,9W P 30~~ I~SeP-02 67,34000 7006727 (272727) 
NOVELL INC 1,30D p 30-Aug-02 I-SOP-02 3,38000 341900 (3900) 
NOVELLUS SYS INC 100 p 3%Wn-02 13-F*b.02 425805 4,47850 (22045) 
NOVELLUS SYS INC 200 p 3-J&~W 4AW-02 1013684 895700 117994 
NOVELLUS SYS INC 1600 p 25-JUM 25-Afi-02 33,8W 00 38 880 00 000 
NOVELLUS SYS INC 10.30D p 25-JL"2 25%hdM 25029000 248,40510 1,90490 
NOVELLUS SYS INC 2w P 3-lan-02 22-JW-02 572502 8.95700 (3,231 18) 
NOVELLUS SYS INC 200 p 34an,02 IS,-*P-02 4,73185 8 957 W (4.22515) 
NOVELLUS SYS INC 100 P 3-Ja"2 16-Oct-02 242792 447850 (2,05058) 
NOVELLUS SYS INC 100 p 3-Jan-02 24-OCI-02 3,00740 447850 (147110) 
NOVEN PHARMACEUTICALS INC COM Saw p 244ASY-02 9-jul-m 103,824 02 17445052 (70 655 50) 
NOVEN PHARMACEUTICALS INC COM 1.9m p 2&MOY-02 9-JUW2 29,00D 65 4692354 (17.91389) 
NOVEN PHARMACEUTICALS INC COM I 9DO p 29-Mfff-02 9-julw 29,00965 47.96949 (1895954) 
NOVEN PHARMACEUTICALS INC COM 2200 p 30-may-02 9-julw 33,59012 5733420 (23,74408) 
NOVO-NORDISK AS DKK2 1,200 p S.Oct~M 22-Feb-02 4S,37329 47,15143 (178814) 
NOVO-NORDISK AS DKK2 Soo p I(Web-01 22-Fe"2 22,60865 24,14575 (145910) 
NOVO-NORDISK AS DKK2 9w p 16~Feb-01 25-Feb-02 33,89231 36,21862 (2,32531) 
NOVO-NORDISK AS DKK2 1000 p 10-Feb-01 25-Feb-02 37 SSB 12 41,61201 (3,95389) 
NOVO-NORDISK AS DKK2 1600 p 19-SeP401 25-Fe"2 0025300 6701194 (675894) 
NOVO-NORDISK AS DKK2 2 30D p 20-Sep-01 25-Feb-02 8661369 96487392 (8,26023) 
NOVO-NORDISK AS DKK2 300 p 21-Sep-01 25-Feb-02 11 29744 il 70360 (408 111) 
NOVO-NORDISK AS DKK2 2400 p IS-Jar,02 25-Feb4)2 9037950 5823612 2 143 3B 
NOVO-NORDISK AS DKK2 aw p 17-Jan-02 25-Feb-02 3012550 29,49155 5114 95 
NOVO-NORDISK AS DKK2 2,100 P S-Apr-02 16-Apr-02 60,74996 111224 27 (23,47431) 
NOVO-NORDISK AS DKK2 2000 P 9-Apr-02 I S-Apr-02 5908800 8021359 (2112559) 
NOVO-NORDISK AS DKK2 400 p b-Apr-02 I 5-Apr-02 1204608 1591305 (388899) 
NOVO-NORDISK AS DKIC? 3,030 p 9,Apr-02 15-Apr-02 9034547 120,32038 (29,97491) 
NIPS PHARMACEUTICALS INC 1,200 p 27-NOV-01 Skr,02 19,141 -55 47 &r,5 W (2851342) 
NPS PHARMACEUTICALS INC sw p 28-Nov-01 ~Am~w 1331064 3165480 (IS 374 IS) 
NPS PHARMACEUTICALS INC 3,100 p 27-NN-01 4-Jun-02 51 57PB 72 123,10875 (71,53003) 
NPS PHARMACEUTICALS INC 2,300 p 25-NOY41 3-Jun-02 39,05157 9103390 (52 D42 13) 
NSTAR COM 3,700 p 25-Jul-02 25-Jul-02 14282000 141,54091 1279 OD 
NSTAR COM 7,300 p IB-A~02 30-ALO-02 312.54083 325,70556 (12.WA 73) 
NSTAR COM 1400 p 18,~2 3&ALg-02 5984000 &2 464 08 (282408) 
N'rr DOCOMO INC NPV 4 p 17-Apr-01 4-Jul-02 9,37184 15 0115 22 (5,71338) 
Nrr DOCOMO INC NPV Is P 17-Apr-01 4-Jtd-02 37,48737 6034087 (22 a53 50) 
Nrr DOCOMO INC NPV 7 p 19-Apr-Ol 44U~W 18,40073 29,0D0 44 (12,59971) 
Nrr DOCOMO INC NPV 28 P 19AX-01 4-JUI-M 65,602 9D 11600174 (5039554) 
Nrr OCCOMO INC NPV is P 12-Oct-01 4-JuW2 37,45737 45,92499 (0,43762) 
Nrr DOCOWC, INC NPV 64 p 12-Oct-01 4-Ad-02 149,94949 1836S596 (33,74846) 
NU SKIN ENTERPRISES INC CL A 3,400 p 30Aug-02 1-Sep-02 42 500 00 4232154 17816 
NU SKIN ENTERPRISES INC CL A 12 4DD p 30-Aug-02 I-Sep-02 165,ODOOO 153,50590 149420 
NUCOR CORP 900 p 25-Jul-02 25-Ad-02 49 635 W 4963500 0 DID 
NUCOR CORP 5.5w p 25,kd.02 25-JUW2 303,32500 300,92590 239910 
NUI CORP NEW COM 4.OW P 30,Aug,02 I-Sep-02 81520 DD 81 US 00 (32500) 
NUI CORP NEW COM 1100 P 30-Aug-02 I-Sep-02 22,41800 21,57550 74250 
NUI CORP NEW COM 1,90) P I-Sap-02 13-Sep-02 38,83445 38 722 DD 11245 
NUI CORP NEW COM I SOD P I-SepQ2 I&NOV-02 20.8M 57 32 SOB W (1180543) 
NUI CORP NEW COM I 20D p I-Sep-02 20DOC-02 2049830 24,456 OD (396770) 
NVIDLA CORP COM 2000 p 4-MaY6.01 4%WrrO2 139.6w so 9D DD4 80 49,WS 70 
NVIDLA CORP COM 9DO p 4-May-01 2114X~M SD 377 48 40,50218 1907532 
NVIDtA CORP COM I.IDD p 84*41 28-Jw~W 73.79470 51 .15000 2264470 
NVIDLA CORP COM 600 p SWay-01 24AW-02 19 rM 40 27 9W 00 (8,16960) 
NADIA CORP COM 3700 p 8-May-01 24-Apr-02 121 39371 172 050 DO (5065629) 
NVIDLA CORP COM 100 P 10-Mffy-Ol 24-Apr-02 328091 4,23860 (0769) 
NVIDLA CORP COM 400 p 3-Jan-02 2VArt-02 15,62192 28,0511 CIO (1243608) 
NVIDLA CORP COM 1800 p 10-WW 2S-Ar~W 3579947 76,29471 (40495.24) 
NVIDLA CORP COM 2,100 P IWArt-01 27,AM.02 38,29528 89,01049 (5071521) 
NVIDLA CORP COM 3,400 p 15-May-01 27-Ar~02 62,WI 89 13894844 (76 Q644 56) 
NWIDLA CORP COM 1,200 p 15-Feb-02 27-Jun-02 21,aW 02 65,92968 (47,04668) 
NVIDL4, CORP COM 1 .1w p IW42 27-Ar,02 20.05943 4784857 (2778914) 
NVIDLA CORP COM 1,700 p 2-Apr-02 27-J~W 3100094 73,M 25 (4269831) 
NVIOLA CORP COM 1600 p 25-Ju[42 25-JLA-02 24.09600 24 096 CID 000 
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NVIDLA CORP COM 14800 p 25-A"2 25-Ad-02 222 SW 00 224,77056 (188256) 
NVIDIA CORP COM 600 p 3-J&~W 12-Jtd-02 12,24689 42 087 OD (29,84011) 
WDtA CORP COM 300 P 5-Feb-02 12-AdM 612344 1794372 (1 1 .8M 28) 
N%nDLA CORP COM 3w p 28-MM-02 23-Aug-02 351517 12 776 70 (9,26153) 
NVIDLA CORP COM 300 P 24-Apr-02 23,AU"2 351517 10,30140 (6,78623) 
NVIDLA CORP COM 400 P 22-Fe"2 7-Aug-02 364657 20 4as oo (1683843) 
N\ADLA CORP COM 200 p 12-MN-02 7-Aug-02 182328 11 12702 (930374) 
NVTDLA CORP COM 400 p 2D-MM-02 15-Aug-02 398476 1915476 (1517000) 
NVIDLA CORP COM 200 p 14,lw~02 I I-Sap-W 227533 54743.4 (319501) 
WDIA CORP COM 20D P 24-Ar,02 I I-Sep-02 2,27833 4,46690 (2,183 5f) 
N\MDIA CORP COM 20D P 24-Ju~M 27-Sep-02 1,78542 4.46690 (Z681 48) 
WDEA CORP COM 400 P 3-Ad-02 27-Sep-02 3 570 115 41,720 20 (3,14935) 
NVIDA CORP COM 200 P 24-Apr.02 3-Sep-02 190394 6,56760 (4,96366) 
N\nDtA CORP COM 300 P 14-Jun-02 ISep 02 2 a55 91 821151 (S.3w 60) 
NVIDtA CORP COM 300 P 3-A"2 244OC-02 337036 504015 (1,66979) 
NVRINC 550 P 27-A~W 19-Apr-02 201 357 112 31,0138 07 17037975 
NVRINC 25 p 224tay-01 1 "o-02 9,15399 458788 466611 
NVRINC 400 P 25-jul-M 25,kd.02 10904400 112 SOB OD (3 4a2 00) 
NVRINC sm P 12,4.9-02 30-AL*.02 15137544 14536510 601034 
" M GROUP INC COM 2,000 p 25-A"2 25-Jul-02 107,5M 00 10775700 (257 DD) 
" M GROUP INC COM 925 p 5,M-01 30-Ato-02 49,00216 53,131 54 (4,12938) 
" M GROUP INC COM 125 p 30-JUWI 30-AUR-02 6,82191 7 ID938 (48747) 
" M GROUP INC COM 75 P 30-Od-01 30-Aug-02 307315 4,51645 (54330) 
" M GROUP INC COM 2,300 p 29-May-02 30-Aug-02 121,84320 150,572 49 (28.72929) 
" M GROUP INC COM 2 ODD P 30-~ 30-AWW 10595061 130 7M 20 (2476259) 
" M GROUP INC COM 175 P 29-Ad-M 3"jjg-M 927068 9 WS S3 (31495) 
" M GROUP INC COM 90D P 5-JL"I 3DAug-02 4745700 61,69555 (4 ZM 55) 
OAK TECHNOLOGIES INC COM 1 100 P 2&Sep-01 30.Ajjg .02 5.08734 7 810 OD (272266) 
OAK TECHNOLOGIES INC COM 2375 P 26-Sep-01 30-Aug-02 1067222 1686250 (619028) 
OAK TECHNOLOGIES INC COM 350 P 29-A,~M 30-Aug-02 157275 137865 19410 
OAK TECHNOLOGIES INC COM 75 P 301W-01 30-Aug-02 33702 69225 (35523) 
OAK TECHNOLOGIES INC COM 1,950 P I&N~01 3&Aug-02 8,76245 21,39150 J12,SMOS) 
OAKLEY INC COM 6 ODD P 3D-AUD-02 I-Sep,02 7860000 7936930 (76980) 
OAKLEY INC COM 2000 P 30-AL9-02 I-SOP02 26 200 OD 20 650 OD (450 OD) 
OAKLEY INC COM 2 80D P 1~Sep-02 204)ec .02 2868961 3668000 (799039) 
OCCIDENTAL PETE CORP COM 23100 P 14-jun-01 12-Jun-02 66786323 6S3 914 T7 (1605154) 
OCCIDENTAL PETE CORP COM 4200 P 25-Jul-02 2S4ul-W 10353000 10353000 000 
OCCIDENTAL PETE CORP COM 26500 P 25-Jul-W 25-Jul-02 65322600 64731285 591215 
OCEAN ENERGY INC TEX COM 200 P 3-Jan-02 22-Feb-02 3,49734 366900 (17166) 
OCEAN ENERGY INC TEX COM 12 4DO P 2&JuW2 25-Ju~02 22320000 21979992 3,40008 
OCEALNEERING INTL INC COM 43W P 3DAug-02 I-Sep-02 10833900 10658295 (54395) 
OCEANEERING INTL INC COM 2,100 P I-S&P-02 I S-Nov-02 48,640 93 51,93300 (3 292 M 
OCULAR SCIENCES INC COM 4,8W P 30-Aug-02 I-SOP-02 11088001) 11213280 (1,25280) 
OCULAR SCIENCES INC COM 1400 P I-Sep02 20-Dec-02 213SS97 32,340 00 (IOS4403) 
OCWEN FINL CORP 1000 P 2~Jul-98 30-Aug-02 3 393 9D 2595750 (22 SW 60) 
OCWEN FINL CORP 3900 P G-Jul-98 30-Aug-02 13,25570 107,83500 (9457930) 
OCWEN FINL CORP 200 P 17,hd-98 30-Aug-02 67978 5.48524 14,80546) 
OCWEN FINL CORP 200 p 21-ALg-SB 30-Auq.02 67978 3.66036 (2.98058) 
OCWEN FINI. CORP 100 p 22-Od-W 30-&9.02 33989 111450 (77461) 
OCWEN FINL CORP 200 p 22-Od-90 3GAug-02 67978 2 469 OD (178922) 
OCVVEN FINL CORP 100 P 24-00~98 3DAug-02 33959 a2O 75 (46088) 
OCVVEN FINL CORP 20D P 23-D~Sa 30,ALV-02 67975 1 76024 (105045) 
OCWEN FINL CORP SDO P 23-Feb.99 30A&1"2 271912 680000 (4,08088) 
OCIMEN FINL CORP 300 P 23-Sep-99 3DAug-02 1,01967 178875 (76908) 
OCWEN FINL CORP 300 P 2-N~99 30-Aug-02 101967 205125 (1,03158) 
OCWEN FINL CORP 3w P 1 "~99 30-ALg-02 1,01967 2,08875 MOMS) 
OCWEN FINL CORP 200 P 1"~99 3OAmg-02 679 7B 1352 OD (On 22) 
OCWEN FINL CORP 20D P 11HN~99 3DAup-02 67978 1,31750 (63772) 
OCWEN FINL CORP 2 20D P 23MM-00 30-Aug-02 747757 1750474 (1002717) 
OCWEN FINL CORP 100 P 16-Jan-01 30-Aup-02 33989 71560 (37561) 
OCWEN FINL CORP 500 P 17-Jan-01 30-AW02 169945 403310 (233365) 
OCWEN FINL CORP 2400 P 18-ja"I 30-Aug-02 0,15735 13,65336 (10,50801) 
OCWEN FINL CORP 300 p 12-Fet.01 30-Aug-02 1,01967 2,26002 (124035) 
OCWEN FINL CORP 20D p 13-Feb-01 30-Aug-02 67978 146826 (78848) 
OCWEN FIRL CORP 50D P 14-Feb-01 30ALg-D2 1 U945 3,U5 45 (19" 00) 
OCWEN FINL CORP 300 P 16-Feb-01 30-Au2-02 1 .01967 226062 (124095) 
OCWEN FINL CORP 101) P 20-Feb-01 30AmQM 33989 70500 (36511) 
OCWEN FINL CORP 100 P 21-Feb-01 30-AL19-02 33989 731 57 (39168) 
OCWEN FINL CORP 200 P 22-Feb-01 30-Aie-02 679 7a 146600 (786-n) 
OCWEN FfNL CORP 260 P 2-Apr-01 30ALV-02 88371 22BB70 (140299) 
OCWEN FINL CORP 350 P 22-May-01 30-Aug-02 118961 338825 (219864) 
OCVVEN FINL CORP 975 P X~A"l 3DAug-02 3.31392 10 SM 13 (728921) 
OCWEN FINL CORP 475 P 30~Oct-01 3DA19-02 161448 400857 (247209) 
ODYSEY HEALTHCARE INC COM 18400 P 3D.Au"2 I-Sep-02 SS2 ODD W 54a 117 60 3.89240 
ODYSEY HEALTHCARE INC COM 2,6W P 30-ALg-02 ISAp-02 78 ODD OD 7573904 22W96 
ODYSSEY RE HI.DGS CORP COM 7,300 P 30-AU"2 I-SOP-02 125,998 W 125,99800 ODD 
ODYSSEY RE HLDGS CORP COM 1,500 P I-Sep-02 13~Sep-02 25,392 all 25,89000 (49712) 
OFFICE DEPOT INC COM 3,000 P 25-Jul-M 25,hd-02 45,0DO 00 45,DDO 00 0 DD 
OFFICE DEPOT INC COM 21,80D P 25-Ju[42 25-JUW2 272.50000 276 770 G2 (4,27062) 
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OFFICE DEPOT INC COM 9w P 5*bw~01 30AL9-02 11,56915 12,99136 (1,422 71) 
OFFICE DEPOT INC COM 15,700 P 64b~Ql 30AUgM 203,8W 54 226 636 7a (2282924) 
OFFICE DEPOT INC COM 13,800 P IS,Nov-01 3DAug-02 179,14206 207,53130 (28 .3B9 24) 
OFFICEMAX INC 21 .70D p 3DALV-02 I-Sep-02 92 .22500 9D,923 00 130200 
OGE ENERGY CORP COM 5,50D P 254L&M 25-Jul-02 102,85000 W2 810 95 3905 
OGE ENERGY CORP COM 3300 p 21-Jun-02 30-ALV-02 63,36000 74.95587 (11,59587) 
OGE ENERGY CORP COM 8100 p 21-Jun-02 30-AUD-02 154,56116 18398259 (2942143) 
OHIO CAS CORP 10300 p 31>AUg-M I-Sep-02 17283400 172,834 OD 000 
OHIO CAS CORP 2 ODD P I-Sap.02 IlSop-M 3401137 3356000 45137 
OHIO CAB CORP 23W P, I-Sep-02 18-1,10~M 2886643 38,594 OD (972757) 
OHIO CAS CORP 2200 P I-SOP-02 20-DW-02 2882243 36 916 OD (809357) 
OJI PAPER CO JFIY50 6 OOD p 23-W-01 2SAW-02 2850646 28,42312 8334 
OJI PAPER CO JPY50 1,00D p 24-Oct-01 26-Apr-02 4,761 all 460598 (5490) 
OJI PAPER CO JPY50 1000 p 5-00-01 25-Apr-02 4,83294 472927 10367 
OJI PAPER CO JPY50 4000 p 22-W-01 25-Apr-02 1933174 18,73182 59992 
OJI PAPER CO JPYSO 5 ODD P 23-Oct-01 25AX-02 24,16468 2358018 56452 
OJI PAPER CO JPYSO 5 ODD P 4-Od-01 24-Apr-02 23,71035 2355080 15955 
OJI PAPER CO JPY50 6 ODD P 5-001-01 24,6.pr-02 2545243 283756S 7678 
OJI PAPER CO JPY50 70M P 25,Sep-01 23AW-02 3335771 3SS7749 (2 .31978) 
OJI PAPER CO JPY50 2 001D P 4-OU-01 23-Apr-02 9.5m 78 942032 11046 
OLD NAT10NAL BANCORP IND 4,300 p 25-JuW2 25-JuM* 105,780 DD 104,21093 156907 
OLD REP INTL CORP COM 19W P 9-Oct-00 29~Jsn-02 55 SM-25 4365231 11 895964 
OLD REP INTL CORP COM 4100 P lo~oct-oo 29-JW~02 119,84571 9603020 23,81551 
OLD REP INTL CORP COM 4 ODO p 10-W-00 21-Feb-02 124.MB 14 93 .611800 30,35014 
OLD REP INTL CORP COM 3,100 P 11-od-co 21-Feb-02 9612955 72,08895 24.04060 
OLD REP INTL CORP COM 8400 P 25~~ 25-Jul-D2 224,75400 227,41320 (262920) 
OLD REP INTL CORP COM 2 SOD P 13-kff~02 3D-A~ 6265151 80,28410 236741 
OLD REP INTL CORP COM 12700 P 13.Aff~M 3M.Amg-02 41048084 392,15696 Is 3n es 
OLD REP INTL CORP COM Boo P 13-Ju"2 30-Aug-02 2565000 2470280 9T720 
OLIN CORP COM PAR $1 DD 325 p 9-Apr-W 7-Jan-02 549505 7,17366 (167861) 
OLIN CORP COM PAR 31 DD 30D P 9-Apr-01 II-Jan-02 4 S&D 80 6,62184 (194104) 
OLIN CORP COM PAR 51 OD 177 P O~Apr-01 22-Jan-02 248347 3 WS 89 (1,41842) 
OLIN CORP COM PAR 3100 200 p 9AP-01 I B-Jan-02 287880 4.41456 (153776) 
DUN CORP COM PAR 31 OD 2 SOD p 9-Apr-01 8-Jan-M 4051623 57 389 213 (15,a73 05) 
OLIN CORP COM PAR $100 725 p %Apr-01 9-Jar,02 1186611 1600278 (413667) 
OLIN CORP COM PAR 3100 100 p 9-Apr-01 15-Jar~02 149988 220728 (70740) 
OLIN CORP COM PAR 3100 1550 p 27-Apr-01 31-J&~M 2227488 2749607 (572121) 
OLIN CORP COM PAR 3100 325 P "Pr-01 31 -Jan-02 4,67054 717368 (250312) 
OLIN CORP COM PAR $100 141 P 9,W-01 14-Jw~W 215136 311228 (96090) 
OLIN CORP COM PAR $100 261 P WA4)r-DI i5-Jwi-02 377768 576100 (1 983 32) 
OLIN CORP COM PAR $100 348 p %~Apr-01 17,Jff~02 498921 763719 (2,64798) 
OLIN CORP COM PAR 31 OD 375 p 30400-01 I-Feb-02 544747 557288 (12541) 
DUN CORP COM PAR 31 DD 250 P 22-May-01 I-Feb-02 363165 4 SM 75 (117210) 
OLIN CORP COM PAR $100 475 P 30-Jul-01 I-Feb-02 a 9W 13 789911 (9m 95) 
OLIN CORP COM PAR 3100 950 p 27-Apr-01 I-Feb-02 13,80025 1685243 (305216) 
OMNICARE INC COM 3400 p 13-Feb-01 16-Apr-02 91 3119 24 78,56244 1282880 
OMNICARE INC COM 5,8w p 25-Jul-W 2&Jul-02 11170800 11439282 (268482) 
OMNICARE INC COM aw P 29-J~W 30-Aug-02 17,9W 90 7,42768 1048122 
OMNICARE INC COM 9w P 3GJtff~(10 30AL,9-W 2014751 8,59572 1156179 
OMNICARE INC COM 12,901) P 13-Feb-01 30,Aug-02 28875102 29807514 (929412) 
OMNICARE INC COM 30 p 2-Apr-01 30,kq-02 67158 M 26 4233 
OMNICARE INC COM 75 p 22-M2y-0I 30-Aug-02 167896 1,44863 23033 
OMNICARE INC COM 900 p 21-SeW 30-Aug-02 20,147 51 17,56800 257951 
OMNICARS INC COM 39M p rFeb-02 30-AW42 87,30589 81,87036 543553 
OMNICARE INC COM 3 9DO p 28-Fab-02 30-A.9-02 B7 305 89 87,16500 14089 
OMNICARE INC COM 1600 p 26-Fab 02 3D.Au"2 35,81780 35 020 OD (10220) 
OMNICARE INC COM 138W P 1-May-02 3D.Aug-02 30892853 3T7,554 20 (6862567) 
OMNICARE INC COM 49M P 26-Ad-M 3&Aug-02 109,69201 9434166 1535035 
OMAICARE INC COM 925 P 29-Ad-02 3MAug-02 2070717 1852313 2,18404 
OMNICARE INC COM 1300 p 1,Aug-02 3G-Aug-02 29,10196 27 IDS 00 1 ON 96 
OMNICOM GROUP INC COM 2200 P 25-JuHV 25-Ad-02 10978000 109,78D 00 OOD 
OMNICOM GROUP INC COM 13200 P 25-JuW2 25-Jul-02 658,68000 67040820 (1172820) 
OMNVCOM GROUP INC COM 300 P 3-3a~42 12-3"2 15 ZIS 53 26.6W 50 (il 353 9TI 
OMNICOM GROUP INC COM 200 P 3-Jan-02 22-JLdM 965570 17,76700 (811130) 
OMNICOM GROUP INC COM 20D P 3-Jar,02 30-Ju~W 1124566 17 767 00 (652134) 
OMNICOM GROUP INC COM IDD p ala~W 15Aug-02 583004 8,88350 (3,05346) 
OMNICOM GROUP INC USDO 15 COM 100 p 3.JW,02 Z.I,~ 6,25281 o'em so (263069) 
OMNICOM GROUP INC USDO 15 COM IDO p 3-JSr,02 3-Sep-02 5,75071 8'em 50 (313279) 
OMNICOM GROUP INC USDO 15 COM 100 P 3-3w~W 19-Sop-02 5 BW 82 8 8B3 50 (3,046 6B) 
OMNICOM GROUP INC USDO 15 COM 100 P 3-JarrO2 20-NG~W 6,52467 o,a83 50 (235883) 
ON ASSIGNMENT INC COM 100 p 5mm-gg 2-Jt"2 1,64395 1650 00 (605) 
ON ASSIGNMENT INC COM IDD P 5-mm-99 5-JL"2 1,71227 I'm 00 6227 
ON ASSIGNMENT INC COM 200 P 54AW 99 3-J"2 324582 3,30000 (5418) 
ON ASSIGNMENT INC COM Iw p 22-MM-99 9-A:1-w 164112 120160 43952 
ON ASSIGNMENT INC COM 100 P 22-MW-99 10,Ad-02 158715 120160 35565 
ON ASSIGNMENT INC COM 100 p 22-IAU-99 I I-Jul.-w 1,51660 1,201 w 31500 
ON ASSIGNMENT INC COM 100 P 22-IAW-99 15-Jul-02 1,47699 120160 27539 
ON ASSIGNMENT INC COM 100 P 22-Mff-99 IS-A&02 1,46796 1,20160 26636 
ON ASSIGNMENT INC COM IOD P 22-MM-99 IS-Jul-02 87583 1,20180 (325 TT) 
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ON ASSIGNMENT INC COM 60D P 22-MM-99 1&JLd-02 5.47399 720960 (173561) 
ON ASSIGNMENT INC GOM 301D P 23-MM-99 1SkdM 2,73700 3,59201 (85501) 
ON ASSIGNMENT INC COM so P 2 Apr-Ol 29,KdM 61461 1.81500 (1,00039) 
ON ASSIGNMENT INC COM 20 p 22-May-Ol 29-Jul-02 15365 45100 (29735) 
ON ASSIGNMENT INC COM 55 p 22-May4l 29,Ad-02 41168 1.24025 (82857) 
ON ASSIGNMENT INC COM 45 P 30-JuWl 29-Ad-02 33683 87260 (495 T7) 
ON ASSIGNMENT INC COM Iss p 30-Jul-01 30-AdM 1,16519 2 a33 40 (1,66821) 
ON ASSIGNMENT INC CGM 200 p 7.D~99 26-Jul-02 1 3117 98 278750 (1,39952) 
ON ASSIGNMENT INC COM 100 p I I-NOV-99 25-Jul-02 70955 1,47500 (7S545) 
ON ASSIGNMENT INC COM 100 p 2-1,1~99 Z3.JUW2 sag go 1,48750 (6T7 60) 
ON ASSIGNMENT INC COM 100 p 11-1,1~99 24-Jul-02 79178 1 475 DO (68324) 
ON ASSIGNMENT INC COM 200 p 23-Sep-99 18-JuW2 1,812 31 280825 igm 94) 
ON ASSIGNMENT INC COM loo p 2-1,1~99 191kom 87787 148750 (GD9 63) 
ON ASSIGNMENT INC COM 100 p 23-Mar-99 17-AA42 94835 119733 (24899) 
ON ASSIGNMENT INC COM 400 P 26-MM-99 17-A4M 379341 5,03316 (123975) 
ON ASSIGNMENT INC COM 200 p 29-Mm 99 17-JUS-02 I a9B 70 2,52500 (52830) 
ON ASSIGNMENT INC COM 1,100 p I I-Jun-02 10-Jul~02 964231 2288913 (1324882) 
ON ASSIGNMENT INC COM 6000 p 7-Jun-02 lokdm 5259441 125,59860 (7300419) 
ON ASSIGNMENT INC COM 1 500 P 10-Jun-02 18-Jul-02 13,14860 31 n5 70 (10,38710) 
ON ASSIGNMENT INC COM 3700 P 5-Jun-02 16-Ju~02 3243322 77 OTT 50 (45 5" 28) 
ON ASSIGNMENT INC COM 1,IDD p fi-Au~02 16-Jul-02 964231 23,331 DO (13.68869) 
ONEOK INC NEW COM 1,400 p 30-Aug-02 I-SOP-02 27,07600 27 335 Sa (25998) 
ONEOK INC NEW COM 160DO p 30-Aug-02 I-Sep-02 309,44000 31299520 (3,55520) 
ONEOKINCNEWCOM 51400 p 30-Aug-02 I-SOP-02 996407800 1,OD5,497 08 (11,42108) 
ORACLE CORP JAPAN JPY50 1,600 p 10,Jan-02 5-Mw-D2 92,46195 10466455 (12,20259) 
ORACLE CORP JAPAN JPYSO 300 p IS-Jan-02 5-MW-02 17.33662 111721 111 (13B456) 
ORACLE CORP JAPAN JPYSO Soo p I I-Jan-02 &MW-02 2889436 32,20319 (3,30883) 
ORACLE CORP JAPAN JPY50 500 p 15,3~02 5-MM-02 2589436 31 11823 (222187) 
ORACLE CORP JAPAN JPIY50 20D p 25-Feb-02 S-M&.02 13,370 95 1224109 1 12978 
ORACLE CORP JAPAN JPYSO Soo P 26-Feb-02 B-Mm-02 3342714 3066267 2,76447 
ORACLE CORP JAPAN JPY50 200 p 21-Jer,02 7-MW-02 12,33251 1271827 (38578) 
ORACLE CORP JAPAN JFIY50 300 p 22-Feb-02 7-MW-02 18.49877 1782393 674B4 
ORACLE CORP JAPAN JPYSO 300 p 25-Fe"2 7-MM-02 1849877 18,36164 13713 
ORACLE CORP JAPAN JPY50 300 P 16-Ja"2 6-MM-02 1729041 18,72117 (1,43076) 
ORACLE CORP JAPAN JPY50 400 p 17-Ja"2 6-Mar-02 Z3 053 88 2528095 (220700) 
ORACLE CORP JAPAN JPY50 400 p ia~Jan-02 B-MW-02 23053BB 2562596 (257208) 
ORACLE CORP JAPAN JP`Y5O SOO P 2Wan-02 6-MW-02 2801735 3179567 (297832) 
ORACLE CORPORATION COM 800 P, 3-Jar,02 11-Jan-02 13,22665 11 894 DO 1,34269 
ORACLE CORPORATION COM 63 800 p 25-Jul-02 25-Jul-02 574,838 OD 574 &38 00 ODD 
ORACLE CORPORATION COM 234 200 p 25-kdM 25%kd.02 2,11014200 211599700 IS &55 OD) 
ORACLE CORPORAT10N COM 14300 p 25-Jul-02 25-JuW2 125,84300 128,431 IS 41154 
ORACLE CORPORATION COM 56 9DO p 25-Jul-02 25,kd.02 512,669 DO 51266900 000 
ORACLE CORPORAT10N COM 1100 P 3-Jan-02 22-Ad-02 1032863 1634050 (6 011 82) 
ORACLE CORPORATION COM 000 p 3-Jar,02 3-Jul-02 11,65664 19,31150 (7 624 (15) 
ORACLE CORPORATION COM 600 p 3-Jan-02 2-Doe-02 7,29254 8,91300 (1,620 46) 
ORANGE SA ELF 1 4,500 p 23,W-01 11-JamM 3002504 3834134 48370 
ORANGE SA EURI 3,900 p 17-Oct-Ol ii-Jan-02 33,64836 32,32304 132532 
ORANGE SA EUR 1 23,800 p 17-00-01 104~02 20205764 19725342 480422 
ORANGE SA EURI 2,200 P 234DCt-01 23-JW,02 1717544 IS 744 65 (156921) 
ORANGE SA EURI 25,60) P 24-OCt-01 23-Jon-02 199,85966 22465802 (2479036) 
ORBITAL SCIENCES CORP 702 p 1 IJamO2 30ALV-02 68295 ODD 68295 
ORBITAL SCIENCES CORP COM 12W P 6-An-02 SAUD-02 5,05905 912OW (4 .08755) 
ORBITAL SCIENCES CORP COM 500 p S-Jun-02 9,AuD-Q2 2,10794 375000 (164206) 
ORBITAL SCIENCES CORP COM 2900 P 7-AV~02 9-Aug-02 1222603 2159255 (946655) 
ORBITAL SCIENCES CORP COM 1,600 p IG-jun-02 9-ALV-02 6.74539 12,44176 (569837) 
ORBITAL SCIENCES CORP COM sow p 11-jun-02 9-Aug-02 21.07936 3857650 (1749714) 
ORBITAL SCIENCES CORP COM 3,200 P 12-Jur,02 9-AUD-02 13,49079 25,ON 64 (11,60585) 
ORBITAL SCIENCES CORP COM 700 p 34un-02 7-AugM 2.42892 528024 (285132) 
ORBITAL SCIENCES CORP COM 1,200 p 3-Jur,02 8-Aug-02 431771 905184 (473413) 
ORBITAL SCIENCES CORP COM 1.9DO p 4-Jun-02 S-Aug-02 8.SW 37 1407881 (724244) 
ORBITAL SCIENCES CORP COM 1,500 p 5-Jun-02 O-Aug-02 539714 10,63290 (523576) 
ORBITAL SCIENCES CORP COM SOO P G-Jun-02 S-Aug-02 2,15855 456330 (2,40445) 
ORBITAL SCIENCES CORP COM 12,70D P, 30-May-02 1~2 3915973 97.19D 56 (5a,ODO 83) 
ORBITAL SCIENCES CORP COM 1,400 P 3,ki;~02 2~2 379500 1056048 (6,76548) 
ORBITAL SCIENCES CORP COM 40D P 30-Ma"2 24AQ-02 1,08429 3061 12 (197683) 
ORBITAL SCIENCES CORP COM 5 20D p 31-May~02 2-AUD-02 14 095 73 41 12754 (27,03211) 
ORBITAL SCIENCES CORP COM 300 p 31-MayM 2-Aug-02 aI3 21 2,31000 (1 .49679) 
ORBITAL SCIENCES CORP COM 1,100 P 3-xrm sAug-02 3 506 80 8,29752 (4.79072) 
O'REILLY AUTOMOTrVE INC 2800 p 25-JuM 25-JLd-02 76,1600D 77,23576 (1,07578) 
ORIX CORP YSO 600 P 17-Aug-01 4-Fe"2 45,287 7a 6252998 (1724220) 
ORD( CORP Y50 SOO P 17-AL19-01 I-Fab-02 60,73297 83,37330 (22,64033) 
ORIX CORP Y50 100 p S-Nov-01 14-MN.02 776640 9641 13 (187467) 
ORIX CORP Y50 200 p 27-NM-01 14-MM-02 1553291 19,27362 (3,74071) 
ORIX CORP YSO 50D p 28-Now0l 14-MV-02 38,S3228 4914120 (10,30692) 
ORIX CORP Y50 400 P 20-ALV .01 12-MV-02 32 15488 41,24737 (909249) 
ORIX CORP YSO Soo p 20,~Ol 13.MW-02 5211617 02,49474 (2037857) 
ORIX CORP Y50 3DD p S-N~Ol MMM-02 2323358 28,06656 (4.T13 00) 
ORtX CORP YSO 100 p S-N~Ol 134AM-02 775452 9,64113 (1 1176 61) 
ORIX CORP Y50 IOD P 2-00-00 24-Sep-02 5,64154 1175386 (611232) 
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ORIX CORP Y50 300 P 2-00-00 25-SOP-02 16 6as 25 3526157 (1857632) 
ORIX CORP YSO 400 P 2-W-00 12-SOP-02 25,81407 47,01543 (21,20136) 
ORIX CORP Y50 2W P 22-MW-00 IlSep-02 12,66128 21,44066 (8,77937) 
ORIX CORP YSO 200 p 224AW-00 10-Sep,02 13,10635 21,44065 (8,33530) 
ORIX CORP YSO 40D p 22-MW-0D 11-Sep-02 25,52734 42 881 3D (17,35396) 
ORIX CORP Y50 30D p 2-OCt-00 17-Sep-02 1912905 3526157 (16 132 49) 
ORIX CORP Y50 200 P 2-Od-00 I&SOP-02 12,70248 2350771 (10 SM 23) 
ORIX CORP Y50 lw P 2-Oct-W 19-Sep-02 6 6134 55 117538S (514931) 
ORIX CORP Y50 3M P 2-Od-OD 20S&"2 17,74323 35 261 57 (1751834) 
ORLX CORP Y50 400 p 22-Mg-CO S-Sep-02 26,55784 4268130 (1632348) 
ORIX CORP Y50 350 P 9-jul-98 6-Sep-02 22,5M 78 2109851 1.47527 
ORIX CORP Y50 6w P 22-MW-W 6-Sep-02 4192273 6963212 (2775939) 
ORIX CORP YSO 600 p 22-Aug-01 27-SepO2 34,99974 6093769 (25,W8 15) 
ORIX CORP YSO IOD p 22-Aug-01 3D-SOP-02 5 SM 67 10,15631 (427264) 
ORLX CORP Y50 200 P 14-13~011 354e"2 1178733 1694363 (517630) 
ORLX CORP Y50 400 P 2-Od-W 26-Sep-02 22,5921 95 47,01542 (2442147) 
ORIX CORP Y50 100 P 224AIg-01 25-Sep-02 5.5" 49 1015631 (4,50782) 
ORIX CORP Y51) 200 p 14430"1 3-Oct-02 1141423 18,94363 (552940) 
ORIX CORP Y50 300 p 1443~011 2-00-02 17.12835 25 41S " (828709) 
ORIX CORP YSD 30D p 144)~01 1-Od-02 17.20748 25.41544 (8,20796) 
ORTHODONTIC CTRS AMER INC COM 10000 P 25-Jul-02 25-Jul-02 140 OW OD 141 591 OD (1,591 W) 
ORTHODONTIC CTRS AMER INC COM 57W P 3D Aug-02 I-Sep-02 a2 707 00 82 707 OD OOD 
ORTHODONTIC CTRS AMER INC COM 1000 P 30-Aug-02 I-SOP-02 14,5100D 1474300 (233 00)1 
ORTHODONTIC CTRS AMER INC COM 28300 P 30-ALM-M I-SOP-02 41063300 41861350 (7 OW 60) 
ORTHODONTIC CTRS AMER INC COM 14 30D P I -Sep 02 22-No~W l66,7W 07 207.49300 (4079293) 
ORTHODONTIC CTRS AMER INC COM 3,900 P I-Sep-02 21-Now-C2 45,46521 Se,wq 00 (11,12379) 
ORTHODONTIC CTRS AMER INC COM 7800 P 1-Sep-02 25-N&~02 93 a2l 80 113,17800 (1935620) 
ORTHODONTIC CTRS AMER INC COM 9000 p I-Sep-02 26-NOV-02 10903980 130,5913 00 (21S5020) 
OSHKOSH TRUCK CORP CL 0 95 p 1SMW-0l 30-AL*M 5,36924 341452 1 954 72 
OSHKOSH TRUCK CORP CL B 30 p 2-Apr-W 30-Aug-02 I am 55 1.15125 5" 30 
OSHKOSH TRUCK CORP CL 8 100 P 18-Apr-01 30-Aug-02 5.65183 404282 160921 
OSHKOSH TRUCK CORP CL 8 100 P 19-Apr-01 30-Aug-02 5,65183 404450 160733 
OSHKOSH TRUCK CORP CL 0 lw p 20-Apr-01 30-Aug-M 565183 4,0DS 37 164548 
OSHKOSH TRUCK CORP CL B 25 p 22,Mfft-01 30-AtQ-02 1,41298 914000 47296 
OSHKOSH TRUCK CORP CL B 625 p 27-A"l 304kUg-02 3532393 2292650 1239743 
OSHKOSH TRUCK CORP CL 8 75 P 30-Jul-01 30-Aug-02 423887 2 G32 50 1,60637 
OSHKOSH TRUCK CORP CIL B so p 30-Oa-01 30-Aug-02 2,82591 1 675 OD 95091 
OSHKOSH TRUCK CORP CL B 405 P 16-MM-01 30-Aug-02 2285095 14 .55663 8,28432 
OSHKOSH TRUCK CORP CL 8 SIM p 24,AM-02 I-SOPID2 50 715 OD 5023260 48240 
OSHKOSH TRUCK CORP CIL B 1100 p 25-Jun-02 I-Sep-02 61 .9B5 00 82,74004 (75504) 
OSHKOSH TRUCK CORP CL 8 1,700 P 25-Jun-02 I-Sep-02 95,79500 9743907 (164407) 
OSHKOSH TRUCK CORP CL B 300 P 26-Jun-02 I-Sep-02 16,W500 1713999 (23499) 
OSHKOSH TRUCK CORP CL 8 40D P 27-Jun-02 I-Sep-02 22 540 W 23,31300 (77300) 
OSHKOSH TRUCK CORP CL B 2,200 p 27-Jun-02 I-SOPID2 123 970 W 12729200 (3 322 OD) 
OSHKOSH TRUCK CORP CL B 200 p 28-Jun-02 I-Sep-02 11 270W 11 78065 (51066) 
OSHKOSH TRUCK CORP CL B 200 P I-JUW2 "ep-02 1127000 11,92760 (65760) 
OSHKOSH TRUCK CORP CL B 2W P 1-AA-02 I-SOP-02 11,270 W I i .99a 20 (71820) 
OSHKOSH TRUCK CORP CL 8 SIM p 8-JuI-02 I-Sep-02 28,17500 30,51100 (2 336 W) 
OSHKOSH TRUCK CORP CL 0 200 P 9-A"2 I-Sep-02 11270 W 11,89540 (62540) 
OSHKOSH TRUCK CORP CL B lw p 10,h"2 I-Sep432 5 835 DD 5 GSO OD (34600) 
OSHKOSH TRUCK CORP CL 8 500 p I I-JUMV 1-SOP-02 28,17500 2944425 (126925) 
OSHKOSH TRUCK CORP CL B 1,I)DO p 12-Jul-M I-SOP-02 56,35000 W 315 20 (1,96520) 
OSHKOSH TRUCK CORP CL 8 400 p 29-Jul-02 I-Sep-02 22,54D W 22 986 00 ("a 00) 
OSHKOSH TRUCK CORP CL 5 40D p I-Sap-02 18-N~W 24,72645 22,54000 218645 
OSI PHkRMACEUTICALS INC 8W P 25,1~ 25-AW-02 24,55926 2763920 (3079964) 
OSI PKIAMACEUTICALS INC 1000 P 26%hI-W 25-Apr-02 3D .699 07 33,67500 (3,i7S 93) 
OSI PHARMACEUTICALS INC 930 p 26-JW-OD 25-Apr-02 27 629 W 30551 87 (2,9V 50) 
OSI PHARMACEUTICALS INC wo p 26-Jul~W 2SAW-02 16 a82 29 20,367 7a (3,48549) 
OSI PHARMACEUTICALS INC 30D p 3-Jan-02 3,Ad.02 6,05381 13,77150 (771769) 
OSI PHARMACEUTICALS INC 100 P 22 Feb-02 3-JuW= 2,01794 3,79325 (1,74531) 
OSI PHARMACEUTICALS INC 2800 P 2S,%A-W 19-Auq-02 52,40797 95.049 64 (4264107) 
OSI PHARMACEUTICALS INC 2 6D0 P 26-Jul-00 I-Sep-02 40,765 OD 8826038 (4749238) 
OSI PHARMACEUTICALS INC 50D p 21-Sep-01 I-Sep-02 7 S40 OD 16,68349 (884349) 
OSI PHARMACEUTICALS INC 400 P 3GAug-02 I-Sep-02 6 272 OD 649000 (218 OD) 
OSI PHARMACEUTICALS INC sm P 1-Sep-02 4-Oct-02 801125 784000 17125 
OSI PHARMACEUTICALS INC 100 P I-SOP02 18-Nov-02 1856 14 1,56800 28814 
OSI PHARMACEUTICALS INC 2 90D P I SOP-02 20-DweO2 52,34342 4547200 687142 
OSI PHARMACEUTICALS INC 40D P 3-Sep-02 WD60-02 7,21978 6.05932 116046 
OSI SYSTEMS INC COM 13 7W P 9-Apf-02 25-Apr-02 254,71915 33830623 (81,W7 08) 
OSI SYSTEMS INC COM 3,300 P 25-OU-02 20-Dec-02 5360160 5323362 38795 
OTTER TAIL CORP 2750 P 27-Aug-02 I-So"2 72,73750 74,862 9B (2,12548) 
OTTER TAIL CORP 2750 P 25-Aug-M I-Sep-02 72,737 50 73,475 60 (73810) 
OTTER TAIL CORP 2,200 P 29-Au2-02 1,Sep-02 58,19)00 5823400 (4400) 
OTTER TAIL CORP 400 P 30,~ I-SOP02 1058000 10 .76492 (18492) 
OTTER TAIL CORP 3.30D P 30-Aup-02 I-SePO2 87,28500 89 oas 111 (180091) 
OTTER TAIL CORP 6,100 p I-sap-m 3-Oct-02 16661525 16134500 527025 
OTTER TAIL CORP I ODD P 1,Sap-02 11-Oct-02 2691148 2645000 46148 
OTTER TAIL CORP 100 P I-SePO2 24-Od-02 276141 2,64500 11641 
OTTER TAIL CORP 3 ODD P I-SePO2 2&NOY42 8342988 7935000 407986 
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OTTER TAIL CORP IOD P I-Sep-02 21-NOW-02 276541 2,645 DD 12341 
OTTER TAIL CORP IOD P I-Sep-02 15-NOW-02 2,798 51 2 645 00 15351 
OTTER TAIL CORP I ODD P I-SOP-02 13-N~ 2763136 2645000 1 18136 
OUTBACK STEAKHOUSE INC COM 4 20D P 25,J"2 25-Jul-02 119 364 OD 121,61268 (2,24868) 
OUTBACK STEAKHOUSE INC COM Iw P 3-Jarr02 I "ov-02 3 272 SD 3,40883 (13393) 
OVERLAND STORAGE INC 5 3DD P 30,~ 1-Sep-02 53,053 OD 53,05300 000 
OVERLAND STORAGE INC 600 P I-S&p02 13-~p 02 659850 6 DDS 00 59260 
OVERLAND STORAGE INC 1,200 P I-SOP-02 20-DW,42 1672089 1201200 4,70089 
OVERSEAS CHINESE BANKING CORP 1,000 P 154~99 23-Sep-02 565904 8,35714 (269810) 
OVERSEAS CHINESE BANKING CORP 2 ODO P 174~99 23-~"2 11,31a 05 18,23546 (491738) 
OVERSEAS CHINESE BANKING CORP 3 ODD P I&J~99 73-Sep-02 16 9T7 13 24,96887 (799174) 
OVERSEAS CHINESE BANKING CORP 1,350 P SOct-99 23-Sep-02 763971 ODD 763971 
OVERSEAS CHINESE BANKING CORP 9650 P 28-Oct-99 23-SOP-02 54 6D9 76 7186123 (1725147) 
OVERSEAS SHIPHOLDING GRP INC 4200 P 3OAug-M 1-Sep-02 73,66800 74,56092 (a92 92) 
OVERSEAS SHIPHOLDING GRP INC 1200 P I-SOP-02 25~Dcl-02 2046574 21,048 W (58226) 
OVERSEAS SHIPHOLDING GRP INC 30D P 1 Sep-02 2N)OC-02 555133 526200 28933 
OVERTURE SVCS INC COM I am P 30-Aug-02 I-Sep-02 32,40320 32,40320 000 
OVERTURE SVCS INC COM 700 P 30-Aug-02 1-Sep-02 1417640 14,42602 (24962) 
OVERTURE SVCS INC COM 2600 P 30-Aug-02 I-Sep-02 52,655 20 53 Sa5 22 (93002) 
OVERTURE SVCS INC COM 16.2w P 30-Aug-02 I-Sep-02 307 BW 40 313,26744 (5,43704) 
OVERTURE SVCS INC COM sw P I-Sep-02 13-Se"2 1337557 12,15120 1,22737 
OVERTURE SVCS INC COM 5,200 P I-SOP-02 13-Sep-02 115,102 16 10531040 9,79176 
OVERTURE SVCS INC COM 70D P I-SOP-02 200e~02 19 6W 65 14,17640 54541S 
OWENS & MINOR INC NEW 11'em P 30-ALO-02 I-Sep-02 15762000 16762000 000 
OWENS ILL INC NEW 7,SW P 2&JuW2 25-Jul-02 88,55900 8957573 (1,01073) 
OXFORD HEALTH PLANS INC COM 100 P 3-Ju,02 22-J~02 3 709 " 295750 75194 
OXFORD HEALTH PLANS INC COM 6200 P 25-JW-02 25-Jul-02 246,016 DD 25378684 (7,78984) 
OXFORD HEALTH PLANS INC COM 500 P 16-Apr.02 3GAug-02 2002440 2157095 (154655) 
OXFORD HEALTH PLANS INC COM 4,100 P 17-Apr-02 3D-Aug-02 164 20D OS 18349673 (19,9668) 
OXFORD HEALTH PLANS INC COM am P i4AV-02 3DAug-02 32,03903 3245000 (44097) 
OXFORD HEALTH PLANS INC COM 1,500 P 16-Apr.02 30-Auq-02 60 825 DD " 712 S5 (388785) 
OXFORD HEALTH PLANS INC COM 2,800 P 16-Apr-02 2-Aug-02 10768027 120,79732 (13,11705) 
OXFORD HEALTH PLANS INC COM 400 P 3-Jan-02 30-[)8~02 14,35956 1183000 2,55958 
PACCARINC 1400 P 25-J"2 25-A"2 51,240 DD 51 24000 OOD 
PACCARINC SSW P 25-Jul-M 25-Jul-02 201,30000 2W 9149 55 35035 
PACCARINC 49M P 25-Jul-W 25-Jul-02 179,340 OD 179,34000 000 
PACIFIC CAP BANCORP NEW COM Sam P 30~~ I-Sep-02 155,034 OD 15503400 000 
PACIFIC NORTHWEST BANCORP COM 2,0D0 P 30-AUg-02 "ep,02 60,1200) 6012000 000 
PACIFIC NORTHWEST BANCORP COM 5 20D P 30-Aug-02 1--4p.02 156 312 00 156,31200 000 
PACIFIC NORTHWEST BANCORP COM I'm P 30-Aug-02 "OP-02 33 006 DO 33,57200 (50800) 
PACIFIC NORTHWEST BANCORP COM sm P 30-Aug-02 I-Sep-02 1503000 1520300 (17300) 
PACIFIC NORTHWEST BANCORP COM 5,000 P 30-AUg-02 1-SOP-02 150,30000 15255300 (2,2113 00) 
PACIFIC NORTHWEST BANCORP COM 5 40D P I-Sep-02 17-Se"2 15810345 182,324 OD (422055) 
PACIFIC NORTHWEST BANCORP CON 5,400 P I-SOP-02 15-SOP-02 iso,a66 as 192 384 OD (11,51714) 
PACIFICARE HEALTH SYS INC DEL 1'sw P 30-Aug-02 I -Sep 02 36,78400 36 784 OD 000 
PACIFICARE HEALTH SYS INC DEL 6000 P 30-Aug-02 I-SOP02 13794000 14246980 (4,51980) 
PACIFICARE HEALTH SYS INC DEL 2,000 P I-Sep-02 4-W-02 4514355 45,98000 2 l6a 55 
PACKAGING CORP AMER COM 9700 P 25,JuW2 25-Jul-02 171,757 OD 16973060 2,05640 
PACTIV CORP COM 300 P S-OU-00 19-MW-02 612291 3,46500 265491 
PACTIV CORP COM 1,9w P S-Od-00 25,W-02 37,46687 2196400 1550287 
PACTrV CORP COM 2075 P 64OC-00 S-Mny~02 46,45723 2398700 2247023 
PACT1V CORP COM 200 P 3-N~W 13%kWW2 4,58132 211636 246496 
PACnV CORP COM 100 P G-N~W 13%k~W 229066 106350 1.22716 
PACTrV CORP COM 300 P 6-N*v-00 13-Jun-02 6,37199 317187 3 700 12 
PACTTV CORP COM 550 P 7-Now-00 13-Jun-02 1259864 593907 6,65957 
PACTFV CORP COM 875 P 7-NM-00 17-Jun-02 2004853 9,44851 1059802 
PACTIV CORP COM 374 P 30 Ocl-01 19-Jur,02 882053 595805 286248 
PACTIV CORP COM I P 30-Od-01 19-Jun-02 2368 1593 775 
PACTIV CORP COM is P 7-N~W 19-Aff~02 1 .76a 82 SM 87 95895 
PACTFV CORP COM 40D P 22-May-01 19,1~02 943372 5,85148 3,5112 24 
PACTFV CORP COM 1,925 P 6.00-00 lolhx~m 43,42669 2225300 21,17369 
PACTrV CORP COM 2100 P 25-JuI-M 25-JuW2 3727500 3727500 000 
PACTIV CORP COM 11,200 P 25-Jul-02 2"uW2 ISO SIM 00 200,95930 (215936) 
PACTIV CORP CON 12.SW P I"r-02 30-Aug-02 233.92191 261 75360 12783169) 
PALL CORP COM 20D P 34&~02 24-Apr-02 411401 4,82500 (Sw 99) 
PALL CORP COM 1300 P 25-19-02 25-AO-02 21,593 CID 21 59300 OOD 
PALL CORP COM 8,000 P 25-Ad-02 25-A"2 132,aso DD 133 OD9 60 (12960) 
PALL CORP COM 100 P 3-Jan-02 15-Aug-02 169094 2,41250 (72156) 
PALM INC COM 69M P 25-JOM 25-Jul-02 993569 993800 (031) 
PANAMSAT CORP COM NEW 2100 P 25-JuHW 25-Jul-02 46,11600 45,82798 25812 
PAPA JOHNS INTL INC COM 19W P 6-MAY-02 30-Aug-M 57,97333 61,74468 (3 T71 35) 
PAPA JOHNS INTL INC COM 900 P 8-Moy-02 30-Au" 2746105 29,18700 (172595) 
PAPA JOHNS INTL INC COM 1700 P 7-Moy-02 30-Aug-02 51,87088 54,97409 (310321) 
PAPA JOHNS INTL INC COM 1 ?DD P SAWY-02 3D*ig-02 51 67088 55,61873 (374795) 
PAPA JOHNS INTL INC COM Soo P 3-Mgy-02 30.Aug-02 1849744 1918626 (see a2) 
PAPA JOHNS INTL INC COM 90D P 64Aa"2 304ugM 27,74616 29.24748 (1,5DI 32) 
PAPA JOHNS INTL INC COM 300 P SM".02 I-Sep-02 9 072 OD 9,81507 (74307) 
PAPA JOHNS INTL INC COM 2,ODO P 9-May-02 I-Sep-02 60,430 00 6541550 (493580) 
PAPA JOHNS INTL INC COM 300 P I,SeP-D2 20Zoe-02 804392 907200 (102808) 
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PARAMETRIC TECHNOLOGY CORP COM 3,2W P 25-JtA-02 25-bA-02 1017569 10,240 DD (8431) 
PARAMETRIC TECHNOLOGY CORP COM 800 P 3NAug-02 I-Sep-02 182400 202800 (20400) 
PARAMETRIC TECHNOLOGY CORP COM 25 5W P 3DAug-02 I-SOP-02 58 140 OD 62 19D 60 (405960) 
PARAMETRIC TECHNOLOGY CORP COM 26,300 P 1-Sep-02 4-Oct-02 47,52267 59 964 W (12,44133) 
PARAMETRIC TECHNOLOGY CORP COM 9500 P 3,%ep 02 44)ct-02 17.16598 20,&16 35 (367037) 

PAREXEL INTL CORP 5700 P 30-Aug-02 I-Sep4)2 56= 00 5936550 (3.16350) 
PARK ELECTROCHEMICAL CORP COM 3 9DD P 3D-ALV-02 I-Se"2 83 460 DO 82 875 OD 5asoo 
PARK ELECTROCHEMICAL CORP COM 1,10D P 149ep-02 20-1)~W 2173093 23 540 DD (180917) 
PARK NATL CORP COM 340 P 25,1u~02 25-JUI-W 3095500 30 aoi 79 5321 
PARK NATL CORP COM 560 P 25-JUI-02 25-Ju~M 50.820 OD 50,020 OD 000 
PARK PL ENTMT CORP COM 19200 P 25-JuW2 25-Jul-W 14976000 152,1155 04 (3095064) 
PARKER HANNIFTN CORP COM I 50D P 25-JuW2 25-JuW2 60,075 OD 6007500 000 
PARKER HANNIFIN CORP COM 8300 P 2S-Ju~M 25-Jul-M 332 415 OD 338 4G4 28 (5.98928) 
PARTHUSCEVAINC 1333 P I-Sep-02 18-NQVM 7,79248 808049 (28801) 
PARTHUSCEVAINC 0 P I -Se"2 19-NM-02 147 194 (047) 
PARTHUSCEVAINC 0 P "OV-02 IMOV-02 006 000 005 
PATHMARK STORES INC NEW COM 5,500 P 30-Aug-02 I-Sep-02 7414000 7635980 (2,21980) 
PATTERSON DENTAL CO COM 20D P 34w~02 &Jun-02 979370 7'a9l 00 1.90270 
PATTERSON DENTAL CO COM 3500 P 25-JuW2 25-Ju~-02 15771000 157,17870 53130 
PATTERSON DENTAL CO COM 49M P 14-Jun-02 20-Aug-02 24529856 24988040 (4,5al 64) 
PATTERSON DENTAL CO COM 1,400 P 28-J~02 2D-Aug-02 7008539 70 977 62 (89223) 
PATTERSON DENTAL CO COM aw P I-ALQ-02 20-Aug-02 3003659 27,28578 2.75081 
PATTERSON DENTAL CO COM 200 P 3-Jan-02 30-DWA)2 8 al8 74 7,89100 72774 
PATTERSON DENTAL CO COM 20D P 3-J~02 10-DWA)2 $49374 7,89100 60274 
PATTERSON UFTI ENERGY INC COM 9300 P 25-JuW2 25-JUI-M 21101700 214,07043 (395343) 
PAXAR CORP 70D P 30-Aug-02 I-Sep-02 1116500 11,3199B (15498) 
PAXAR CORP 6000 P 3Mug-02 I-Sep-02 9570000 97,27860 (1 .57850) 
PAXAR CORP 7700 P 3OAug-02 I-Sep-02 122 815 DO 124,84087 (202587) 
PAXAR CORP 11000 P 3DAug-02 I-Sap-02 175 450 DO 175,56000 (11000) 
PAXAR CORP I aw P I-Sep-02 20-1)~M 23,64152 2552000 (1,87848) 

PAYALINC 2,200 P 14-Feb-02 27-Feb-02 3317550 2860000 4 575 5D 
PAYCHEX INC COM 100 P 34a~W 22-Fe"2 3561169 3 5M 50 6519 
PAYCHEX INC COM 200 P 3-Jan-02 5-Feb-02 707591 7 007 OD 6801 
PAYCHEX INC COM 100 P 3-Jon-02 4-MW-02 395527 350350 451 T7 
PAYCHEX INC COM 4,300 P 2f~Jul-02 2&JL"2 99,24400 99 244 OD ODD 
PAYCHEX INC COM 15 9DO P 25-Ju~W 25-JuW2 36697200 36623583 738 17 
PAYCHEX INC COM 7200 P 26-JuW2 25-Jul-02 16617600 168 178 OD 000 
PAYCHEX INC COM 30D P 34&~W 23-Aug-02 743977 1051050 (307073) 
PAYCHEX INC COM 10D P 3%far,02 3-Sep-02 224203 35W50 (128147) 
PAYCHEX INC COM 200 P 14~02 19-Sep4)2 4,82779 7 007 OD (Z,i?g 21) 
PAYCHEX INC COM 200 P 34ar,02 11-Sep-02 488301 700700 (2 .12399) 
PAYCHEX INC COM 100 P 3Jan-02 27-Sep-02 2,60792 350350 (89558) 
PAYLESS SHOESOURCE INC COM 3200 P 30Aup-02 I-SepD2 189,28000 17053088 (125085) 
PAYLESS SHOESOURCE INC COM 2,900 P I-SOP402 I&Nav-02 155 194 (12 15341000 178462 
PAYPAL INC 40D P 25-JL"2 254U~M 8 068 OD 820200 (134 DO) 
PEABODY ENERGY CORP COM I'm P 25-JLO.02 25-JuHX! 31 OM OD 32,40192 (48192) 
PEC SOLUTIONS INC COM 23W P 30-Aug-02 I-Sep-02 53,728 OD 5375008 (220S) 
PEC SOLUTIONS INC COM 100 P I-Sep-02 13-Sep-02 2 480 9D 2,33600 14490 
PEC SOLUTIONS INC COM 2 20D P I-S&p-02 25-Oct-02 7004742 51,39200 1865542 
PEC SOLUTIONS INC COM 200 P 3ZepD2 25-Od-02 6,36795 453750 1 70015 
PEDtATRLX MED GROUP COM 5.420 P 27Aug-02 I-SOP-02 182 057 aO 173,10012 395158 
PEDIATRLX MED GROUP COM 16400 P 28-A~ I-Sep-02 55087600 52393572 2694028 
PEDIATRLX MED GROUP COM 13,120 P 29-Aug42 I-Sep-02 440 70D 80 431 .46957 9.23123 

PEDLATRLX MIED GROUP COM I 6w P 30-Aug-02 I-Sep-02 6374400 5375808 (1408) 
PEDLATRIX MED GROUP COM 65W P 3"AO-02 I-SePO2 220,35040 220.03027 32013 

PEDLATRIX MED GROUP COM 2700 P 17-Apr-02 I-Sep-02 9D.693 00 12356928 (32 1176 28) 
PEOLATRIX MED GROUP COM 1,300 P IS-Apr-02 I-Sop-02 4366700 60,79395 (17.126SB) 

PEDLATRI)( NED GROUP COM 3,200 P 19-Apr-02 I-Sep-02 10748300 152,44640 (4495840) 
PEDLATRLX MED GROUP COM 6,100 P 26,Au2-02 I -Sap-02 204.899 OD 20165380 324520 
PEDLATRLX MED GROUP COM 7,020 P 26ALQ-M I-Sep4)2 23580180 232,05718 3.73464 
PEDLATRLX MED GROUP COM 10980 P 27ALQ-02 I-Sep02 36881820 3W.SW W 8.01760 
PEDLATRIX MED GROtJP COM 12 ODO P I-S*P,02 I -Nov-02 49056441 403,08000 8748441 
PEDLATRIX MED GROUP COM 13,3DD P I,-A!PW 19-DOC-02 53142273 446,74700 5467573 

PEGASUS SOLUTIONS INC COM 5900 P 3GAug-02 I-SepO2 90 97a OD 938069 (2118569) 
PEGASUS SOLLITIONS INC COM 1,200 P I-Sep-02 IS-Nov-02 1311920 18,50400 (538-480) 

PENN NATL GAMING INC COM low P 19-Dec-00 9-M2Y-02 3832885 1038790 2794095 

PENN NATL GAMING INC COM SOD P 20000-00 9-May-02 2299731 5,77500 1722231 
PENN NATL GAMING INC COM 1,000 P 21-DOC-00 9-Ift-02 3832885 10 41g 00 27 W9 55 
PENN NATL GAMING INC COM 140 P 2-Apr-01 %May-02 5,36604 1 6BO 00 3 SaG 04 

PENN NATL GAMING INC COM 125 P 22-Ma"I 9-ma)~m 4791 11 2,67500 2,11611 

PENN HATL GAMING INC COM 375 P 30-Jul-01 9-May-02 1437332 721500 7 15a 32 

PENN NATL GAMING INC COM 3w P 30-W-01 9-May-02 1149565 568800 5,81065 

PENN HATL GAMING INC COM low P 34DCt-W I-May-02 38 9D5 53 15,97550 2293003 

PENN NATL GAMING INC COM 100 P 4-OM-00 I-May-02 3 OW 55 1,60200 2,28855 
PENN NATL GAMING INC COM 100 P 54Dcl-00 I-May-02 389055 1,595 75 2 294 8D 
PENN NATL GAMING INC COM 100 P 6-ocl-oo I -May-02 359055 1,602-00 2,28855 
PENN NATL GAMING INC COM 9w P lo-ocl-w I-MI,402 3501497 15,31800 19,69697 

PENN NATL GAMING INC COM 200 P li-OCI-00 I-May-02 778111 3,40356 4 377 55 

PENN NATL GAMING INC COM 100 P 12-00-00 I-May-02 389055 1,702 W 2,18a 55 



132- 

THE ANNIE E CASEY FOUNDATION - EIN 52-195`1681 
PART IV - CAPITAL GAINS AND LOSSES - YTD 12-31-2002 
STOCKS 

SHWACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

PENN NATL GAMING INC COM 10D P 13-Oet-00 I-May-02 3 89D 55 172500 216555 
PENN NATI. GAMING INC COM 100 P 13-Od-W i-May-02 389055 1702.00 2,18855 
PENN NATI. GAMING INC COM I ODD P 19-Doo-OD I-May-02 38 W5 53 10,387 9D 28517S3 
PENN NATL GAMING INC COM I 6w P 9-Apr-02 3-JW~02 5319119 Sa 672 00 (5.45D 51) 
PENN NATL GAMING INC COM 30D P 9AX-02 3,~2 9,97019 11 ODI DO (1 .03081) 
PENN NATL GAMING INC COM 2 30D P 9-Apr.02 4-Jun-02 7421751 $4 341 OD (10 123 39) 
PENN NATL GAMING INC COM 1,200 P S-Apr-02 S-J%W~02 3036752 44 004 OD (5 638 4B) 
PENN NATL GAMING INC COM 100 P 9-Apr-02 "~02 316958 366700 (49742) 
PENN HATL GAMING INC COM 301D P 10-Apr-02 6%kwa2 9 508 75 il 418 00 (1909 25) 
PENN NATL GAMING INC COM 400 P IDAW-02 7-Jurp02 12.47970 15,224 W (2,74430) 
PENN NATL GAMING INC COM 1,60D P I I-Apr-02 7-Jun-02 4991881 6151200 (1159319) 
PENN NATL GAMING INC COM 30D P 12-Apr-02 7-Jun-02 9,359 78 11,547 DD (218722) 
PENN NATL GAMING INC COM 600 P 15,4.pr.02 7-Arr02 18,71956 22 902 9D (4 1113 34) 
PENN NATI. GAMING INC COM I'm P 30ALV-02 I-Sep,02 18.3(X DD 13 315 OD (1500) 
PENN NATL GAMING INC COM 2Z600 P 30-Aug~= I-Sep-02 413 5110 OD 414,35744 (m 44) 
PENN NATL GAMING INC COM 4700 P I-Sep-02 17-Sep-02 9216327 8601000 615327 
PENN NATL GAMING INC COM I 6DO P I-SepO2 3-00~02 3075491 2928000 147491 
PENN KATI. GAMING INC COM 2300 P I-SOP-02 15-NO"2 41,91715 42,09D 00 (17285) 
PENN NATL GAMING INC COM 15000 P I-Sep-02 18-Na~02 27183530 27450000 (2,66470) 
PENNZOIL QUAKER ST CO COM 5700 P 25-JuW2 25-JI"2 12Z778 00 12305046 (27246) 
PENTAIR INC COM 3 90D p 5-od-ol 6-MW-02 15227656 12571494 3656162 
PENTAIR INC COM 2.100 P 12-001-01 S-MW-02 87.37969 69,44889 1793080 
PENTAIR INC COM 59M P 25-Ju~02 25-JUI-02 234,46600 23214199 232401 
PEOPLES SK BRIDGEPORT CONN 1,70D P 25-Jul-02 25-Jul-02 41820 DD 41,19389 62611 
PEOPLES ENERGY CORP ILL COM 400 P 2S-JuW2 25-JL&02 13,056 OD 13 D66 00 ODD 
PEOPLES ENERGY CORP ILL COM 2500 P 25-JuW2 25-Jul-02 81,600 DO 80,0B4 00 1 51800 
PEOPLESOFT INC COM 10D P 3~Jan-02 12-MM-02 3,54754 404850 (19896) 
PEOPLESOF'T INC COM 300 P 34an-02 G-Ju"2 626375 12,13950 (587575) 
PEOPLESOFT INC COM 3500 P 25-Ad-02 25-Jul-02 58 63D 00 56 sm 00 000 
PEOPLESOFT INC COM 2S ODD p 25-JuI-W 25-Jul-02 404,50000 41594500 (1144500) 
PEOPLESOFT INC COM 300 P 3-Jan-02 34uI-02 4 436 88 12,13950 (7,702 64) 
PEOPLESOFT INC COM IDD P 3-Jff~02 22-Ad-02 1,54826 4 D46 50 (2 49B 24) 
PEOPLESOFT INC COM 100 P 22-jan-02 22-Jul-02 15" 26 328450 (1 .73624) 
PEOPLESOFT INC COM IOD P 6-Fe"2 22-JuW2 154828 312715 (157889) 
PEOPLESOFT INC COM IOD P 6-Feb-02 15-Aug-02 175995 312715 (1,38720) 
PEOPLESOFT INC COM IOD P 22-Feb-02 15-Aug-02 1,75995 2 790 DD 11,03005) 
PEOPLESOFT INC COM 100 P 22-Feb-02 III-Sep-02 137396 2 19D 00 (1 .41604) 
PEOPLESOFT INC COM 200 P ISAW-02 19-Sep-02 274791 4,69802 (1 940 11) 
PEP BOYS MANNY MOE & JACK COM 2 80D P 30-AU" 148p.02 39,760 OD 39,760 DD 000 
PEP BOYS MANNY MOE & JACK COM I IOD P 30,ALV-02 I-SOP-02 15,62000 1565201 (3201) 
PEP BOYS MANNY MOE & JACK COM 25200 P 30-Aug-02 I-Sep-02 35784000 &99.072 25 (1 23228) 
PEP BOYS MANNY MOE & JACK COM 7,1010 P 30-Aug-02 I-Sep-02 100 820 OD 101,16719 (34719) 
PEP BOYS MANNY MOE & JACK COM 7 IOD P I-Sep-02 20-Dec-02 81,96561 10082000 (1885439) 
PEP BOYS MANNY MOE & JACK COM ow P 3~P-02 20-D~02 6,92667 11,319 00 (1 .39233) 
PEPSI BOTTLING GROUP INC COM 300 P 3%1&~02 22-Fab-02 7,36068 6 95B 50 40218 
PEPSI BOTTLING GROUP INC COM 300 P 3-jan-02 24-Apr-02 883748 695850 167896 
PEPSI BOTTLING GROUP INC COM 300 P 3-Jan-02 8-Apr-02 7.75326 a 95B so 79476 
PEPSI BOTTLING GROUP INC COM 400 P 340~W 10-May-02 12,59890 9,27800 3,32090 
PEPSI BOTTLING GROUP INC COM 3200 P 25-JuI-02 25-Jul-02 8086400 8086400 000 
PEPSI BOTTLING GROUP INC COM 12400 P 25-JL"2 25-Jul-02 31334800 304,62832 6,71968 
PEPSLAMERICAS INC COM 6,DD0 P 25-Ju6O2 25-A"2 M14000 79,13460 3,OD5 40 
PEPSICO INC COM 400 P 3-Jan-02 22-Jan-02 1973770 19,51400 22370 
PEPSICO INC COM 700 P 3-Je"2 24-Apr-02 3707340 34,14950 2,941 90 
PEPSICO INC COM 500 P 3-Jar~W 14-Jun-02 2519149 24 392 5D 79899 
PEPSICO INC COM 2D.400 P 25-Ju6O2 2r~Jul-02 82456800 024,56800 000 
PEPSICO INC COM 104,500 P 25-Jul-02 25-Jul-02 422389000 4,155,014 05 68,87595 
PEPSICO INC COM 20'soo P 25-Jul-02 25-Jul-02 828.610 00 a28 610 00 000 
PEPSICO INC COM 700 P 3-Jari-02 7-Aug-02 28,65251 3414950 (549699) 
PEPSICO INC COM 600 P 3-J~02 iS-Oct-02 2586930 29,27100 (3,40170) 
PERFORMANCE FOOD GROUP CO 600 P 21-Sep-01 12-Ma-02 17,13574 1488267 225307 
PERFORMANCE FOOD GROUP CO, 2,50D P 27-MW-01 12-MW-02 67SS923 6401037 3,545 SO 
PERFORMANCE FOOD GROUP CO 5 ODD P 28-MM-01 12-MM-02 135 iia 47 12903650 6 081 97 
PERFORMANCE FOOD GROUP CO 3100 P 25%kd-02 25-Jul-02 103,04400 101 .75995 1,211402 
PERICOM SEMICONDUCTOR CORP 62W P 30-Aug-02 I-Sap-02 5617200 5855158 (2.37958) 
PERICOM SEMICONDUCTOR CORP sm P I-SOP-02 la,-Aq~W 473650 4,530 OD 20650 
PERKINELMER INC COM 100 P SJa"2 10-May-02 123848 356950 (233104) 
PERKINELMER INC COM 1400 P 25-Ad-02 25-Ja6O2 10,29D OD 10,290 DD 000 
PERKINELMER INC COM 7,90D P 25-Ju6O2 2S-JL4.02 58 065 DID 6043342 (2.36842) 
PEROT SYS CORP COT CL A 4,900 P 25-Jul-02 25-Jul-02 54,78200 54,40962 37338 
PERRIGO CO COM 8 ODD P 31)Auo~02 I-S&p02 as 5w 00 85 5w 00 0 DD 
PERRIGO CO COM 19,300 P 30,Aug-02 I-Sep.02 206,35560 2DS,355 50 000 
PERRIGO CO COM law P 30-ALO-02 I-Se"2 19.245 W 1978128 (53568) 
PERRIGO CO COM 24,300 P 30ALV.02 I-SOP-02 259.51560 267,09816 (7 .27066) 
PERRIGO CO COM 1,10D P I-SePO2 20-Da"2 13,26450 1176120 150330 
PETCO ANIMAL SUPPLIES 4,200 P 21-Feb-02 22.MW-02 IOD 448 20 79 800 00 20,648 2D 
PETCO ANIMAL SUPPLIES 1 600 P 21-Feb-02 22-MW-02 38.19342 30 40D 00 778342 
PETCO ANIMAL SUPPLIES 300 P 21-Feb4r2 21 .MW-02 7 304 6B S70000 I 6D4 Be 
PETCO ANIMAL SUPPLIES 8600 P 21-Feb-02 21-MM-02 209,4W 83 193 400 OD 4600083 
PETCO ANIMAL SUPPUES 5300 P 25-JW-02 25-AA-02 l1389700 11255292 1,34408 
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PETRO-CANADA COM 400 P 31-Jw~02 16-Sep-02 12,13250 9,12899 300351 
PETRO-CANADA COM 2 70D P 314W~02 18-SOP-02 111 894 37 61,09179 20,80256 
PETRO-CANADA COM I 70D P 314~02 13-Sep42 5202767 38,46520 1356237 
PETRO~C&NADA CON 500 P 31-Jar,02 13-Sep-02 15,3sl5o 11 .31329 4 03a 21 
PETSMART INC 94M P 2"1-02 2S-JL6-02 131 SW OD 134 822 32 (312832) 
PETSMARTINC 11200 P 30-ALV-02 I-Sep-02 187,15200 187,15200 000 
PETSMARTINC 26300 P 30,kv-02 I-SeP02 447.82800 445 V52 OD 1,87600 
PETSMARTINC 17,300 P I-SOP-02 6-Nov-02 32GS7082 2119,083 00 4045762 
PEUGEOT SA EURI 2 001D P 25-Apr-02 2S-hj"2 10219507 9704802 5,15085 
PEUGEOT SA EUR1 sm P 25-Apr-02 I-Jul-02 25,56116 24 252 OD 1,29916 
PEUGEOT SA EURI I sm P 25-Apr-02 2-JuW2 74,61239 7278601 1 a26 38 
PF CHANGS CHINA BISTRO INC COM 17 ODD P 27-Sep-02 26,N~02 6065054 50147450 10417134 
PFF BANCORP INC COM 2800 P 3D-Aug-02 I-SOP-02 83,85000 a3 = 00 000 
PFIZER INC COM STK USDO 05 500 P 3-J~02 22-Jwi-02 2026549 19.72210 54339 
PFIZER INC COM STK USDO 05 ?w P 3-Jan-02 I War~W 2847445 2751094 86351 
PFIZER INC COM STK USDO 05 4 9DD P 2-Jan-W 7-Feb-02 195,70306 194 720 OD 97706 
PFIZER INC COM STK USDO 05 3,200 P 24=~02 7-May-02 11528404 127,16800 (1188316) 
PFIZER INC COM STK USDO 05 Soo P 3-Jan-02 2-M2y-02 1880193 IS 722 10 (92017) 
PFIZER INC COM STK USDO DS 56W P 2-Jan-02 21-JLrrO2 192.37045 218,570 OD (261995S) 
PFIZER INC COM STK USDO 05 1000 P -~Jan~02 14-Am-02 34 a54 95 39,44420 (4,58925) 
PFIZER INC COM STK USDO 05 71 9DO P 25-AO.02 25-Ad-02 2,013 233 OD 2 018.233 OD 000 
PFIZER INC COM STK USDO 05 382600 P 25-JuM 2rkA6 .02 10 739 582 OD 10,797 584 16 (5800216) 
PFIZER INC COM STK USOD 05 58,wo P 25-JuW2 25-Jul-M 165051600 16490 51 a 00 000 
PFIZER INC COM STK USDO 05 2,300 P 3-Jan-02 7-Aug-02 71,67320 9072166 (19,04848) 
PFIZER INC COM STK USDO 05 wo P 34an-02 7-Oct-02 W 192 48 23 568 52 (8,47404) 
PC&E CORP COM 4400 P 25-JUW2 25-Ail-02 55,44000 55,44000 000 
PG&E CORP COM 27 SW P 2r~A"2 26-Ad-02 348,5W OD 343,571 26 2,92875 
PG&E CORP COM 4400 P 94ASy-01 30,Aug-02 49,914000 39.864 00 10 078 OD 
PG&E CORP COM 1,500 P 0-May-01 30-ALQ-02 17,093 03 13 5W 00 3 503 03 
PG&E CORP COM 4 ODO P 21)-,~l 30,Aug,02 45,58142 44.90000 68142 
PG&E CORP COM 3.40D P 18-Jan-02 3&AL19-02 3874421 6700346 (2825925) 
PG&E CORP COM 2 ODO P 17-".02 30-AL,9-02 22,79071 41,55440 (1876369) 
PG&E CORP COM 1211 P 17-.Iu~02 30AW-02 13,79978 2598276 (12,16298) 
PG&E CORP COM so P 17-Jun-02 3D-Aug-02 63814 119392 (55578) 
PG&E CORP COM 2,400 P 29-A"2 30~2 273438S 2981040 (2,46155) 
PG&E CORP COM 8,9w P i-AupQ 3DAug-02 10141867 7732142 2402725 
PG&E CORP COM 12900 P 27-Feb-02 14Aug-02 i3o 995 54 270 956 76 (13996122) 
PG&E CORP COM 2100 P 27-Feb-02 14-Aug-02 21,04724 44,10924 (23 0112 00) 
PG&E CORP COM 12000 P 28-MW-02 14-Aug-02 120,26997 282 888 OD (1112 618 03) 
PHARMACEUTICAL PROD DEV INC 100 P 3-Jan-02 5-Fab-02 3.2" 45 3,16250 al 95 
PHARMACEUTICAL PROD DEV INC 8 ODO P 25-JuW2 25-J"2 16400000 16259840 1,40160 
PHARMACEUTICAL PROD DEV INC 3.9DO P 30-Aug-02 I-Sep-02 8689200 8889200 000 
PHARMACEUTICAL PROD DEV INC 13700 P 3DALV-02 I-Sep-02 305,23600 30672108 (148508) 
PHARMACEUTICAL PROD DEV INC 2 ODD P 30-Aug-02 I-Sep-02 44,56000 45,29500 (m 00) 
PHARMACEUTICAL PROD DEV INC 53 40D P 30-Aug-02 I-S&P-02 1 18975200 121092510 (21,17310) 
PHARMACEUTICAL PROD DEV INC 1,40D P I-Sep-02 ISOW,02 40.4" 78 31,19200 925278 
PHARMACEUTICAL PROD DEV INC 3,000 P 1-Sep-02 16-D~02 0835543 66,84000 2151543 
PHARMACEUTICAL PROD DEV INC 4300 P I-SOP02 12-13~02 126,776 51 95,8N 00 3097251 
PHARMACEUTICAL RES INC 2 2DO P 30-Aug-02 I-Sep-02 51,S3000 58,00190 (47190) 
PHARMACEUTICAL RES INC 2w P I-SepO2 IS-Nov-02 522004 523000 (096) 
PHARMACEUTICAL RES INC 200 P I-SOP02 20,DV~02 5,90934 5,23000 67934 
PHARMACA CORP COM 700 P 3-JanM 22-Feb,02 Z7,921 IS 29,235 5D 11,3t4 32) 
PHARMACtA CORP COM 600 P 3-jar~W 20-Mar-02 26,77933 25 059 OD 172033 
PHARMACIA CORP COM 400 P 3,Wr,02 IrApr-02 1817897 16,70600 1,47297 
PHARMACIA CORP COM 14 SOO P 25,kd-02 25-JuW2 581,24900 68124900 000 
PHARMACLA CORP COM 77100 P 25%k"2 25-Jul-02 3,00707100 2 989 776 D9 1789491 
P~MMACLA CORP COM 14,300 P 254t"2 25-16-02 557 B43 00 55784300 OOD 
PmARMACtA CORP COM 9DO P 3- .Ia~02 22-AA-02 33,56653 37,58850 (400197) 
PHARMACLA CORP COM 30D P 3-J&-A)2 15-Aug-02 1341559 11 .7a3 IS 1 .632 43 
PHARMACYCLICS INC COM 1 700 P 13-Fet.01 4-Feb 02 12,6W 25 7a 487 Sol (65 W4 39) 
PHARMACYCLICS INC COM 4DO P 13-Fe"I 4-Feb-02 2 977 23 18,42400 (15 446 r7) 
PKOkRMACYCLICS INC COM 22M P 14-Fe"I 4-Feb-02 15,37479 9434392 (77,96913) 
PKARMACYCLICS INC COM 2.8W P 15-Feb-01 I-Fat~02 2094064 118,51532 (97 674 W) 
PHARMACYCLICS INC COM I.ODD P 15-Feb-01 5-Feb-02 7,311 19 42,326 SO (3501571) 
PHARMACYCLICS INC COM 4DD P 21-SOP-01 S-Fab-02 2,92447 6 372 OD (3,44753) 
PHELPS DODGE CORP COM 1,100 P 25-,bal-D2 25-Jul-02 38.850 OD 36 &W OD 000 
PHELPS DODGE CORP COM 59M P 25,Jul42 25,A4 .02 19765000 19925598 (1,605SB) 
PHILADELPHIA CONS HLDG CORP CO 8600 P 26-Aug-02 I-Sep-02 31149200 31003774 145426 
PHILADELPHIA CONS HUDG CORP CO 10,750 P 27~2 I-Sep42 389,3650() 388,76730 59770 
PHILADELPHIA CONS HLDG CORP CO 10750 P 28-Aug-02 I-SePO2 339,30500 387,29563 2,06937 
PHILADELPHIA CONS HUDG CORP CO $600 P 29-ALV-02 I-Sep .02 311 49200 31343990 (1,947 9D) 
PHILADELPHIA CONS HLDG CORP CO 1200 P 30-ALQ-02 1-SOP02 4346400 4409904 (63504) 
HILADELPHIA CONS HUDG CORP CO 4 3DD P 3OAug-02 I-Sep-02 15574600 15810369 (2.35769) 

PHILADELPHIA SUaN CORP PAR 50 4 ODD P 25-A&02 25,Ad-02 7096000 7056680 37320 
PHILIP MORRIS COS INC COM 24 70D P 25.JUW2 25JUW2 1,110,26500 1110,26500 OOD 
PHILIP MORRIS COS INC COM 130400 P 25JUI-02 25,kd-02 5861,48000 5,882,56568 (21 OB5 68) 
PHILIP MORRIS COS INC COM 3,000 P 25-Ad-02 25-JL"2 134 8450 OD M 432 90 (5112 90) 
PHILIP MORRIS COS INC COM 20 SW P 25,A"2 25Jul-02 934,96000 qu.960 00 000 
PHILLIPS PETE CO COM 4 40D P 25%h"2 2540-02 202 .708 OD 202 706 OD 000 
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PHILLIPS PETE CO COM 4 70D P 25-J"2 25-Jul-02 21652900 216,52900 000 
PHILLIPS PETE CO COM 24.400 P 25-JuH%? 25-JuM 1,124,1080D 1 14141736 (17,30936) 
PHILLIPS VAN HEUSEN CORP COM 7 2DO P 3OAug.02 I-SePO2 90 ODD 00 92.20968 (2,20968) 
PHILLIPS VAN HEUSEN CORP COM 3w P 1,Sep,02 20-Doo-02 369384 3 750 OD (5816) 
PHILLIPS VAN HEUSEN CORP COM 5 ODO P 1&SOP-02 2-DacM 65,948 00 67,73100 (1,78300) 
PHILLIPS VAN HEUSEN CORP COM 2900 P 18-Sap-02 243~02 3824984 37,91779 33205 
PHILLIPS VAN HEUSEN CORP COM 3.200 P 23-Oct-02 2-Dec-02 4220872 42,14528 6144 
PHOENIX COS INC NEW COM 7,100 P 25-J"2 25-Jul-02 10295000 104.25995 (130995) 
PHOENIX TECHNOLOGY LTD COM 6200 P 26-Aug-02 I-Sep-m 4612800 5802515 (1189716) 
PHOENIX TECHNOLOGY LTD COM 7750 P 27,Aug-02 I-Sep-02 6766000 69 771 70 (1211170) 
PHOENIX TECHNOLOGY LTD COM 7,750 P 28-Aug-02 1-%ep-02 5766000 64 08a 63 (642863) 
PHOENIX TECHNOLOGY LTD COM 8 20D P 2"19-02 I-SePO2 46,128 DD 4994410 (381810) 
PHOENIX TECHNOLOGY LTD COM 1300 P 30-Aug-02 I-SOP-02 9 .672 DD 10 4DI D4 (72904) 
PHOENIX TECHNOLOGY LTD COM 31W P 30,Av-02 I-Sel~02 23,00400 2515309 (203909) 
PHOENIX TECHNOLOGY LTD COM 32300 P I-SOP-02 25-SOP-02 200,75457 240,312 DO (39,55743) 
PHOTON DYNAMICS INC COM 1,800 P 27-Now0l 30-May-02 7134444 6685690 4,45554 
PHOTON DYNAMICS INC COM 200 P 27-No"I 30-Aug-02 423853 743210 (3,19557) 
PHOTON DYNAMICS INC COM 2 ODD P 28-N~01 30-AUD-02 42,36532 77,033 40 (34 568 08) 
PHOTON DYNAMICS INC COM 2200 P 29-N~01 30-Aug-02 4860185 83,38083 (36,77903) 
PHOTON DYNAMICS INC COM 2000 P 30-NOV-01 3D-ALV-02 4236532 75 537 6D (33,17228) 
PHOTON DYNAMICS INC COM I f,80D P 3-OcI-W 12-NMIM 278,87987 21078694 6809293 
PHOTRONICS INC COM 4700 P 30-Aug-02 I-Sep-02 S7,9D4 00 5908323 (117923) 
PHOTRONICS INC COM 4700 P f-Sep-02 13-Sep-02 59,350-28 57,9D4 DD 1,44628 
PHOTRONICS INC COM 20D P 3-Sep 02 13-Sep-02 252554 241200 11354 
PIEDMONT NAT GAS INC 1,300 P 30-Aug-02 I-SOP-02 48 7117 00 4578700 000 
PIEDMONT NAT GAS INC 3 40D P 30-AugM I-Sep-02 12236800 12377292 (140892) 
PIEDMONT NAT GAS INC 1,300 P I-Sep-02 25-Oca-02 4545716 4678700 (1 329 84) 
PIEDMONT NAT GAS INC 20D P 3-Sep 02 25-W-02 699341 711600 (12269) 
PIEDMONT NAT GAS INC 3,400 P I-Sep-02 4-OCI-02 11905781 M 366 00 (3 3W 39) 
PIER I IMPORTS INC COM 9.9w P 2-Nov-00 21-MM-02 197386.20 12939795 67 9M 25 
PIER I IMPORTS INC COM 950 P 27-Jun-OD 9-May-02 20 978 95 9.27038 1170860 
PIER I IMPORTS INC COM 3-m P 27-Jur,00 2-Jt*02 6375499 3269031 3107468 
PIER 1 IMPORTS INC COM 110 P 2-Apr-01 2-Jul-02 209378 1,44375 65003 
PIER I IMPORTS INC COM 75 P 22-May-01 2-Jui-02 142757 95063 478 %4 
PIER I IMPORTS INC COM 126 P 30-Oct-01 2-JuI-02 237929 139833 98096 
PIER I IMPORTS INC COM 8700 P 2-Nov-OD 12-Jul-02 158,101 20 11371335 44.38785 
PIER 1 IMPORTS INC COM law P 21-Sep-01 12-Jul-W 3271059 14,68800 18.02259 
PIER I IMPORTS INC COM 2320 P 25-A642 25-Jul-02 3830320 38,60271 (29951) 
PIER I IMPORTS INC CON 4,350 P 25-JUM 25-JuH~ 7231350 72313SO 000 
PIER I IMPORTS INC COM am P I-Aug-02 30-Aug-02 1419957 13 520 OD 67057 
PIER I IMPORTS INC COM 14,703 P 25-Am-02 30-Aug-02 266 CS 24 318,41523 (51,99099) 
PIER I IMPORTS INC COM 80D P 284~42 30-AUD-02 1449804 16,26224 (1 76340) 
PIER I IMPORTS INC COM 70D P I-Aug-02 30-Aug-02 12,68649 11830 DD 856 49 
PIER I IMPORTS INC COM 200 P -~A"2 1DD~02 4,00187 382000 18187 
PIER I IMPORTS INC COM IOD P 22-JL"2 10-Doo-02 2 ODD 94 1,61700 35394 
PINNACLE SYS INC COM 7,40D P 30-ALQ-02 I-Sap-02 69 7a2 00 69.74426 3774 
PINNACLE SYS INC COM I .ODD P I-Sep-02 4-Oct-02 1054868 943000 1 11668 
PINNACLE WEST CAP CORP COM 90D P 25-JUH~ 25,JUW2 28,72800 28 728 00 000 
PINNACLE WEST CAP CORP COM 55M P 25.JuW2 25-Jul-02 175,56000 17492090 63910 
PINNACLE WEST CAP CORP COM 1700 P 28-Ou-99 3D-ALV-02 57~M 43 6247194 (507351) 
PINNACLE WEST CAP CORP COM 1,000 P 21-MK-DD 30-Aug-02 3376375 2796250 5,801 28 
PINNACLE WEST CAP CORP COM 1200 P 17-Apr-01 30-Aug-02 40,51554 60,01272 (19,49518) 
PINNACLE WEST CAP CORP COM 1 .200 P 25-May-01 30%4jjg-02 4051654 59,40792 (18,89138) 
PINNACLE WEST CAP CORP COM 2 ODO P 15-Jun-01 30-kug-02 67,52757 96442000 (2689243) 
PINNACLE WEST CAP CORP COM 2,0D0 P I I-A"l 3D-Aug-02 6752757 99,28000 (31,75243) 
PINNACLE WEST CAP CORP COM 6.700 P 12-Jt"l 3DAug-02 226,21734 327 895 00 (10168066) 
PINNACLE WEST CAP CORP COM 9100 P 134"1 30AUg-02 30,38740 40 SW.3S (1047296) 
PINNACLE WEST CAP CORP COM 1.0m P 31-J"I 30-Aug-02 3376378 4240200 (8,63822) 
PINNACLE WEST CAP CORP COM 1,400 P MNOY-01 30-Aug-02 4726930 S7,42016 (10,15086) 
PINNACLE WEST CAP CORP COM 2 60D P 12-Ju"2 30-Aug-02 8778584 10147500 (13,69216) 
PINNACLE WEST CAP CORP COM 1,254 P I WuW)2 30-Aug-02 4233978 42,43549 (9S71) 
PIONEER NAT RES CO 12 6W P 25,hil-02 25,A"2 26S,734 OD 26825148 (2,51748) 
PIONEER NAT RES CO 20M P 3DAug-02 I -Sap.02 49,78000 50,202 OD (42200) 
PIONEER NAT RES CO 75000 P 3OAugM I-qep-02 1866,750 OD I SaG 347 50 (13,59750) 
PIONEER NAT RES CO 24 OW P I-SOP02 ISNow-02 56097107 597 .360 OD (30,365 93) 
PIONEER NAT RES CO 6600 P I .Sep-02 12-NovM 152,13861 164,27400 (12 .13529) 
PIONEER NAT RES CO 26 SW P I-Sep-02 18-Nw02 WO 456 52 667,05200 (2855538) 
PIONEER NAT RES CO 5100 P I-Sep-02 19-Nov-02 123,31836 126,93900 (3,6M 64) 
PIONEER NAT RES CO 14500 P I-Sep-02 20+4~02 359,28726 360,90500 (163774) 
PIONEER STANDARD ELECTRS INC 8400 P 30-Aug-02 1-Sep-02 63 424 OD 64.51904 (109504) 
PIONEER STANDARD ELECTRS INC 7300 P 30-AL9.02 I-SOP-02 7234300 7051143 1,831 57 
PrrNEY BOWES INC COM gem P 2-Oci-01 27-Jun-02 390,61623 36200462 28,SI161 
PiTNEY BOWES INC COM 400 P 2-OC-01 18-xff~02 1680349 14,T75 70 2,08779 
P[TNEY BOWES INC COM 2700 P 25,kd-02 25-J,"2 95.71200 9871200 000 
PrrNEY BOWES INC COM 15 ODO P 25-Jul-W 25-Ad-02 54840000 539 .728 50 8,67150 
PITNEY BOWES INC COM 2,ODO P 25-JuHX? 25-JuW2 73 .120 OD 7312000 000 
PITTSTON CO BRINKS GROUP COM I'sal P 25-JuH72 25-JL"2 40,49793 4049793 000 
PITTSTON CO BRINKS GROUP COM 1919 P 25-Jtd-02 25-Jul-02 4131607 4061717 69090 
PIXAR COM 1,20D P 25-Jul-W 25-JL"2 5D.256 00 5071500 (45900) 
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PIXELWORKS INC COM 2500 p 21-Jul~W 28-Feb-02 2666235 87 5W 00 (6083765) 
PIXELWORKS INC COM I 2DO p 24-Jul-W 25-Feb-02 1279793 4725000 (34,45207) 
PIXELWORKS INC COM 1000 p 25-Jul-W 28-Feb-02 1066494 42,10000 (3143506) 
PLXELWORKS INC COM SIX) P 26,krl-W 25-Feb-02 9 W 45 3887676 (2927831) 
PIXELWORKS INC COM 800 p 26-JuKO 28-Feb-02 8,53195 34 700 DO (2616805) 
PMELWORKS INC COM 1500 p 27-JuVOO 23-Feb-02 1599741 50,97290 (4497549) 
PIXELV40RKS INC COM 3 9DO p 28-Jul-W 2"eb-02 41,59326 14949402 (107,900 76) 
PIXELWORKS INC COM 300 P 28-JUVOO 28-Feb-02 3,19S51 1149954 (8,30303) 
PIXELWORKS INC COM 600 P 26-JuV00 28-Feb.02 639302 2268102 (16,28500) 
PIXELWORKS INC CON 100 P 31,kdOD 28-Feb-02 1,06S50 39062S (254075) 
PLXELWORKS INC COM 1,200 P 31-Ju"* I-MM-02 12,73637 40,87500 (34,13063) 
PIXELWORKS INC COM Soo p 21-Sep-01 I-MW-02 849091 907200 (58109) 
PLANAR SYS INC 3,000 P 30-Aug-02 I-SOP-02 53,5aO Oo 63,97810 (39010) 
PLANTRONICS INC 8400 P 27-Jun-01 16-Jan-02 18764646 195 061 " (741498) 
PLANTRONICS INC 3,300 p 28-Jun-01 16-Jan-02 73,71825 7620789 (248964) 
PLANTRONICS INC 700 P 21-Se"l 10-JarPO2 15,63720 1186003 377717 
PLANTRONICS INC I 7DD p 27-Jun-01 15-Jan-02 4580139 3947672 6,32467 
PLANTRONICS INC 5500 p 17-Jul-02 30-Aug-02 IDO 517 17 10306395 42,54678) 
PLANTRONICS INC SIX) p 17,ItA-02 "op-02 1652400 16,86501 (34101) 
PLANTRONICS INC 3 SDO P 18-Jul-02 1-SOP-02 6426000 6653710 (2 2T7 10) 
PLANTRONICS INC I SIX) p 19-Jul-02 I-Sep-02 29 376 OD 2986424 (47824) 
PLANTRONICS INC 2,1DO P 22-JuVM I-Se"2 38 ME 00 3767358 88242 
PLANTRONICS INC 700 P 23-Jul-02 I-Sep-02 1285200 1254330 30870 
PLANTRONICS INC 26W P I-Sep-02 25-Oct.02 36 995M 4773600 (10,74042) 
PLANTRONICSINC 800 p I-Sep-02 18-Now-02 1367S58 14,68800 (1,01242) 
PLANTRONICS INC 28W p I .Sap-02 2110ee-02 4302548 6140800 (a 382 64) 
PLAYTEX PRODS INC 1300 P 30-Aug-02 I-Sep-02 14,235 OD 1426802 (3302) 
PLAYTEX PRODS INC 33.5W p 30-Aug-02 I-Sep-02 368,825 00 36792380 0,09880) 
PLEXUS CORP 500 P 21-SepOl 29-May-02 1147155 1185389 (39234) 
PLEXUS CORP 6400 p 2-Aug-01 28-May-02 16352898 256 2D2 88 (9257390) 
PLEXUS CORP 700 p 2-Aug-01 29-May-02 16 .OS017 2802219 (11,95202) 
PLEXUS CORP 1300 p 2-Aug-01 24-May-02 33 7119 75 52,04121 (1825146) 
PLEXUS CORP 775 p 2-Jul-M i-Sep-02 1133050 2352125 (12,19075) 
PLEXUS CORP 25 P 30-JUI-01 I-Sep-02 39550 87400 (5DS 50) 
PLEXUS CORP 675 P 21-Aua-01 I-Sep-02 9 1188 50 21,83834 (1196984) 
PLEXUS CORP 25 p 3D-Oct-01 I-Sap-02 36550 61425 (24575) 
PLEXUS CORP 1250 P 20-D~01 I-Sep-02 ia,275 DD 32,37500 (14,10000) 
PLEXUS CORP 3DO P 7-Ja~02 I-SaP-02 435600 a 712 00 (4,32600) 
PLEXUS CORP 900 P 22-May-02 i-SOP-02 1316900 23 SOO 53 (1070253) 
PLEXUS CORP 250 P 29-Jtd-02 I-Sep-02 3,65500 3,42475 23025 
PLEXUS CORP 3,700 p 30-Aug-02 I-Sap-02 6409,400 54,1152 13 (75813) 
PLEXUS CORP 5,0D0 P "op-02 la-Now-02 59 988 19 73 IOD 00 (1311181) 
PLUM CREEK TIMBER CO INC COM 2,100 P 25-JuVO2 25-Jul-02 55,23000 5523000 000 
PLUM CREEK TIMBER CO INC COM 16700 p 25-Ad-02 25-Jtd-02 439,21000 44837496 (9,16496) 
PLUM CREEK TIMBER CO INC COM 2 30D P 3,Jar,02 3-Jul-02 6777389 65,49250 2,25139 
PLUMITREE SOFTWARE INC 1,800 P 3-Jun-02 16-Jul-02 5,79258 1530000 (950742) 
PLUMTREE SOFTWARE INC 1,300 p 34u~02 24-JuVO2 3481 16 1 1050 00 (7,56884) 
PLUMTREE SOFTWARE INC 400 P 4-Jun.02 30-Jul-02 1,21380 3,49412 (2,28032) 
PLUMTREE SOFTWARE INC 300 p 4-Jun-02 29-Ad-02 95397 262059 (166662) 
PLUMTREE SOFTWARE INC IDD P 3-Jun-02 26-Jul-02 29717 &90 OD (55283) 
PLUMTREE SOFTWARE INC 1,100 P 4-A~02 2&Jul-02 3261188 9.&)8 63 16,33995) 
PLUMTREE SOFTWARE INC 300 p 4-Jun-02 31-JuVO2 89205 2620S9 (172851) 
PLUMTREE SOFTWARE INC 300 p 4-Jun-02 I-Aug-02 M 69 262059 (1,72590) 
PLUMTREE SOFTWARE INC 100 p 41,JW~02 2-Aug-02 301 Sa 87353 (57165) 
PLUMTREE SOFTWARE INC 200 p 44w~02 S-Aug-02 59398 1 .74706 (1,15308) 
PMC SIERRA INC 400 P 34~02 28-Mr~2 6,40590 10 054 DD (3 .64810) 
PMC SIERRA INC 300 p 3-Jw"n 16-Apr-02 515183 7,540 5D (2311867) 
PMC SIERRA INC 19M p 25-Jul-02 25-JW-02 17,480 OD 1748000 000 
PMC SIERRA INC 11 SDO P 25,JLA-02 25-JLA-02 10956000 109,65032 (1,09032) 
PMC SIERRA INC 200 P 3-Jan-C2 3-Sep-D2 130216 502700 (3 .72484) 
PMI GROUP INC 9DO P 25-AA-02 25-Jul-02 27 450 OD 27,82494 (374964) 
PM1 GROUP INC 5,500 P 2-~Jul-02 25-Jul-02 167,75000 16775000 000 
PMJ GROUP INC 36W P 30-May-00 30,Aug~02 122701 S4 9227700 30,42494 
PMI GROUP INC 3400 P 2-Aff~(X) 30-49-02 115,88517 88,85050 27,03467 
PMI GROUP INC 6DO P 21-Sep-01 3D.Aug-02 2045032 ts,m 50 401482 
PMI GROUP INC 4 ODD P I-Oct-ol 30-Aug-02 136,33549 12357000 1276549 
PNC FINANCIAL SERVICES GROUP 8500 P 31-M2Y-01 25-Apr-02 368.65394 44925735 (8060341) 
PNC FINANCIAL SERVICES GROUP 1,500 P 4-Jun-01 25-Apr-02 8507399 10593680 (2086261) 
PNC FINANCIAL SERVICES GROUP 3600 P 21-Dec-01 25-Apr-02 2114,177 57 204,33000 (15843) 
PNC FINANCIAL SERVICES GROUP 3,300 p 25-JuW2 25%kd-02 12962400 129 624 OD 000 
PNC FINANCIAL SERVICES GROUP 2.60D p 25-JuVO2 25-JUW2 102 128 00 10212800 000 
PNC FINANCIAL SERVICES GROUP 17,4010 P 25-Jul-02 25-JUS-02 6ff3 472 00 $79,10286 436914 
PNM RES INC 9 SOD P 29-Aug-02 I-Sep-02 215 3114 00 215591 18 79282 
PNM RES INC 9 20D p 2WAug-02 "op-02 203 136 OD 202391 72 7" 28 
PNM RES INC 5'aw P 30-ALV-02 I-S&P02 12806400 128 815 DD (75400) 
PNM RES INC 9m p 30-Aug-02 1-Sep-02 19,87200 2008602 (21402) 
PNM RES INC 4,ODO P 30-Au2-02 I-Sep-02 88,32000 8936120 (1,D41 20) 
PNM RES INC 19 OOD P 3"Aig-02 I-SaP02 419 520 OD 42537960 (585960) 
PNM RES INC 1,300 P I-SePO2 20-De"2 3155876 28706400 2,85476 
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POGO PRODUCING CO COM 3,600 P 2S-JuI*2 25,JuW2 99,54000 99,03888 501 12 
POLARIS INDS PARTNERS INC COM 1,600 P 2,~Jul-02 25-JtjI-02 101,63200 10183888 (20888) 
POLARIS INDS PARTNERS INC COM 800 P Skd-M 30-Aug-02 5887423 51,91112 6 m 11 
POLARIS INDS PARTNERS INC COM 100 P 8-JuI42 30-Aug-02 735928 6,47-749 Bill 79 
POLARIS INDS PARTNERS INC COM 9DO P 8-JuR2 3D-A~2 6623350 6007692 615688 
POLARIS INDS PARTNERS INC COM 1,400 p 9-Jul-02 30-Aug-02 103,02990 9301124 1001866 
POLARIS INDS PARTNERS INC COM I ODO p 10,NI-02 30-Aug-02 73,59278 95,47260 6,12018 
POLO RALPH LAUREN CORP CIL A 2200 p 25,Ju6M 25-JL4-02 4305400 4265294 40105 
POLYCOM INC 6,800 P 23-Oct-01 8-MM-02 18307161 2D5 800 64 (2272903) 
POLYCOM INC 2,200 p I-NOV-01 B-MM-02 5922905 6875000 (952096) 
POLYCOM INC 1,700 p 2-Nov-DI B-MV-02 4576790 55,11638 (9,34548) 
POLYCOM INC 4,200 p 2-Nov-01 4-Jun-02 69 .89s9s 13616908 (86 .27392) 
POLYCOM INC SOD p 2-No~01 5-Jun-02 13 051 SD 25,937 Q (12,88552) 
POLYCOM INC 6600 P 2-NM-01 S-Jun .02 91 .374-23 213,93124 (122.607 01) 
POLYCOM INC 2700 p 2.NM-01 T-Jun-02 34894.22 8753778 (5284356) 
POLYCOM INC 7100 P 25-Jul-02 25-Jul-02 7135920 7257478 (12OS58) 
POLYCOM INC 1,000 P 3-Jar,02 22-JjI-02 10 .63767 3787500 (27,23733) 
POLYCOM INC 100 p 4-Jan-02 30-Jul-02 1 14296 371850 (2,57554) 
POLYCOM INC 200 P 28-Jan-02 30-ju6m 225593 635300 (409707) 
POLYCOM INC 200 p 13-Feb-02 30-k"2 228593 613500 (3 M 07) 
POLYCOM INC 20D p 13-Feb-02 Z3Aug-02 2,32193 6,135 DD (351307) 
POLYCOM INC 600 p 22-Feb-02 23-AL" 696578 1348060 (6,51472) 
POLYCOM INC sw p 24-Apr-02 194~2 3 759 118 1037000 (661012) 
POLYCOM INC 200 p 22-Feb-02 3-Se"2 1,85794 4,49350 (2 M 56) 
POLYCOM INC 300 P 20MM-02 3-sepm 2 .786 Si 7,iS550 (4 411 59) 
POLYCOM INC IDO P 24-Apr-02 7-Oct-02 75098 207400 (1,32302) 
POLYCOM INC SOD P 6-Jun-02 7-Ocl-02 3 .75458 7 010 DID (325512) 
POLYCOM INC 40D P G-JW,02 20-NOV-02 427187 5 608 OD (133613) 
POLYMEDICA CORP 6,93D p 13-SEP-02 16-OU-02 184 788 115 16660188 18,18697 
POLYONE CORP COM 7,200 p 30-Aug-02 I-Sep02 673M 00 67,83984 (51984) 
POLYONE CORP COM 1,400 p I-Sep-02 13-Sep-02 1384026 13 D90 00 75026 
POPE & TALBOT INC 6,900 p WAug-02 I-Sep-02 91 .632 DO 9182796 (19596) 
POPE & TALBOT INC 3300 p I-Sep-02 13-Sep-02 4486775 4382400 104375 
POPULAR INC COM 300 p 2&SOP-01 3,Jul-02 962371 9,11400 50971 
POPULAR INC COM 400 P 1-00-01 3-JU602 1253161 12.05268 TTS 93 
POPULAR INC COM 3600 p I-001-01 5-Jul-02 115,59540 10847412 712128 
POPULAR INC COM 1300 P 94)ck-ol 5-Ad-02 4174278 3549949 624329 
POPULAR INC COM 700 p 28-Sep-01 I-Jtj6O2 2348681 2128600 222081 
POPULAR INC COM 9,700 P 25-Jul-02 25-JuI-02 31030300 30586234 444066 
POPULAR INC COM 4200 p 9~Od-01 30-Aug-02 14727150 11469066 32S8084 
PORT FINL CORP 100 P 3G.Aug-02 I~Sep-02 384000 3,86500 (2500) 
PORT FINL CORP 1,900 P 30,~ I-Sep.02 72,96000 7333050 (37050) 
PORT FINL CORP 200 p I .Sep-02 20Z~02 8,79951 7,68000 1,11951 
PORTUGAL TELECOM SGPS SA EURI 19,000 P S-D~99 10-Apr-02 139,62037 199 95D 01 (60,33044) 
PORTUGAL TELECOM SGPS SA EURI 380 p 6-DOC-99 10-Apr-02 2,79241 408084 (126843) 
PORTUGAL TELECOM SGPS SA EURI 58M P 10-Jan-M 10,Apr-02 42,62096 6429970 (2167874) 
PORTUGAL TELECOM SGPS SA EURI 3320 p lo-jarloo 10-Apr-02 2439682 36 NO 35 (1241253) 
PORTUGAL TELECOM SGPS SA EURI 2,500 P 22-Ma-00 10-May-02 17.06061 34,84957 (17 7118 98) 
PORTUGAL TELECOM SGPS SA EURI 2450 P I(Wan-00 9-May-02 1729210 27,49614 (10,2064 D4) 
PORTUGAL TELECOM SGPS SA EURI 116 P 10-jan-00 9-May-02 80882 1,31231 (50349) 
PORTUGAL TELECOM SCIPS SA EURI Ila p 10-Jan-00 "ay-02 80882 131242 ISM W) 
PORTUGAL TELECOM SGPS SA EURI 3288 P 22-MW-00 9-May-02 22.92597 46,83416 (229019) 
PORTUGAL TELECOM SGPS SA EUR1 1,9DO p 22-MK-00 9-May-02 1328964 2648567 (13,19603) 
PORTUGAL TELECOM SGPS SA EUR1 Is 2w P 191jan-ol 2-May-02 12778968 201,14350 (73,35382) 
PORTUGAL TELECOM SGPS SA EUR1 400 p 24-JW~01 2-MRVM 280856 4,46696 (165840) 
PORTUGAL TELECOM SGPS SA EUR1 4200 P 25-Jan-01 2-May-02 294S993 45,26628 (15,776 35) 
PORTUGAL TELECOM SGPS SA EURI 17400 P 25-J~01 2-May-02 12217255 188,11197 (66,93942) 
PORTUGAL TELECOM SGPS SA EURI 2100 p 18-Jan-01 24ABY-02 1474496 23,1115 53 (844057) 
PORTUGAL TELECOM SGPS SA EURI 12,800 P 2-Oct-00 17,Ju602 8552213 129,16842 (43,64629) 
PORTUGAL TELECOM SGPS SA EURI 178 p 2-W-00 17-J"2 118971 1,79525 (60654) 
PORTUGAL TELECOM SGPS SA EURI 9,178 p 2-Aug-011 I8-Ju602 81 .654 24 6711309 (5,45885) 
PORTUGAL TELECOM SGPS SA EURI 600 p 2-Oct-00 17-Jul-02 401025 617865 (2 Ila 40) 
PORTUGAL TELECOM SGPS S .A EURI 1292.2 P 2-Aug-01 17.JuW2 8636748 94.49D 66 (8.12318) 
PORTUGAL TELECOM SGPS SA EURI 10790 P 2-Od-00 19-Jul-02 7176879 iw,am 95 (3711616) 
PORTUGAL TELECOM SGPS SA EURI 3812 P 22-MW-00 I Wu602 24.24519 5035068 (2610547) 
PORTUGAL TELECOM SGPS SA EURI 226 P 22-Mar-00 11-ju6m 1,51700 3,21488 (1,69785) 
PORTUGAL TELECOM SGPS SA EURI 9642 p 2-00-00 1 I-Jul-02 632308 9,5D5 29 (3,18291) 
PORTUGAL TELECOM SGPS SA EURI 5290 p 2-Od-00 15-JU602 3531144 53,38289 (1807145) 
POST PPTYS INC COM 2400 P 6-Jul-So 30-Aup-02 68,12891 92 160 OD (24,03109) 
POST PPTYS INC COM 200 p 17-Jul-98 30-Aug-02 5,67741 795200 (2,27459) 
POST PPTYS INC COM 200 P 21-Aug-98 30-Au" 5 677 4t 7,91518 (2,23777) 
POST PPTYS INC COM 100 P IS-Nm-98 30-Aug-02 283870 3,87010 (103140) 
POST PPTYS INC COM 200 P 2-1,1~99 30-Aug-02 5,6TT 41 7,70500 (2,02759) 
POST PPTYS INC COM 20D P 11-1,1~99 30-Aug-02 5 ST7 41 778220 (210479) 
POST PPTYS INC COM 100 p 15-N~99 30,kug-02 2,8W 70 390274 (1,06404) 
POST PPTYS INC COM 200 p 19-N~99 30-Aug-02 5,67741 7,71750 (2,D40 09) 
POST PPTYS INC COM 20D P 7-130~99 30ALWM 5,67741 7,555 OD (I,BT7 59) 
POST PPTYS INC COM 1700 p 23-MW-00 30-AI*02 4825798 60,24820 (19,99022) 
POST PPTYS INC COM 125 P 22-May-01 30-AugM 3 W 35 453063 (98225) 



137- 

THE ANNIE E CASEY FOUNDATION - EIN 52-19516111 
PART rV - CAPITAL GAINS AND LOSSES - YTO 12-31 2002 
STOCKS 

SHSIFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

POST PPTYS INC COM 175 P 30-Jul-01 3()-Auq-M 4,96773 6,62764 (1 .65991) 
POTLATCH CORP COM 400 P 304up-02 I-SOP-02 12 .40800 12 .517 00 (10900) 
POTLATCH CORP COM 6,5w P 3~2 `I-Sa"2 201 M 00 20316545 (1 .55545) 
POTLATCH CORP COM 9500 P 30,Aug-02 1-SOP-02 303,99000 306,341 14 (2,34514) 
POTLATCH CORP COM 9800 p I-Sep-02 34Dd-02 280,39798 303,99800 (23.5SB D4) 
POTLATCH CORP COM 19M P 14ep-02 IMO~-02 4849414 so wa oo (10,443 W) 
POTLATCH CORP COM 1,200 P t-ScPa2 20-DOD02 2969002 3722400 (7,333 9a) 
POTOMAC ELEC PWR CO COM Saco p 2"k)2 25-Jul-02 123,16500 121,11777 204723 
POWER INTEGRATIONS INC 3100 P 18-NOW-02 20-DOO-02 55 OD4 43 6014310 (513867) 
POWERGEN NEW ORD GBPO 50 27600 P 25-Sep-01 15-Jul-02 33051856 297,23212 3XM 44 
POWERGEN NEW ORD GBPO 50 is 2w P 25'sep-ol 15-Jul-02 194 ODD 02 175,32042 1867960 
POWER-ONE INC COM 9DD P 25-Jul-02 25-AA-02 3.63589 304590 (1001) 
POWFR-ONE INC COM 1,400 P 25,kd.Ol I-SOP-02 592200 18,61216 (12,69016) 
POWER-ONE INC COM 450 P 26-k"I I-Sap-02 1,90350 610695 (420345) 
POWER-ONE INC COM 1,450 P 27-Ju601 I-Sep-02 813350 2157000 (1544250) 
POWER-ONE INC COM 125 P 30-JUI-01 I-Sep-02 52875 1,92875 (1,40000) 
POWER-ONE INC COM 75 P 30-Oct-oi I-Sep-02 31725 5sa T7 (27152) 
POWER-ONE INC COM 4300 P 22-Ma"2 I-SOP-02 1818900 4061995 (22,43095) 
POWER-ONE INC COM 1925 p Z34~ I-SOP-02 8,14275 1824765 (1010490) 
POWER-ONE INC COM 625 P 29~Ju602 1-SePO2 264375 304938 (40563) 
POWER-ONE INC COM 650 P 30AL9.02 I-SOP-02 2 749 5D 291753 (16a 03) 
POWER-ONE INC DOM 200 P 30ALS-02 I-Sep-02 94600 8% 00 (49001 
POWER-ONE INC COM 2.700 p I-Sep-02 25~001-02 1361920 11,421 OD 219820 
POWER-ONE INC DOM 1300 P I-Sep-02 18-Nov-02 7 157 4a 549900 1,68848 
POWER-ONE INC COM 500 P I-SOPM 2000042 3.15375 2,11500 1,03875 
POWERWAVE TECHNOLOGIES INC COM 780D P 30AU"2 I-Sep-02 4836000 5003700 (1,67700) 
POWERWAVE TECHNOLOGIES INC COM 7800 P I-Sep-02 25~Dcl-02 34.82828 4836000 (1353172) 
POWERWAVE TECHNOLOGIES INC COM 210D P 3-Sap-02 25,0a-02 937685 12,40995 (303310) 
PPG INDS INC COM 6010 p 14-De~01 19-Jun-02 35,59892 30,04200 555492 
PPG INDS INC COM 4010 P 144)~01 19-Jun-02 23,74300 20 02a 00 3 715 OD 
PPG INDS INC COM 10500 p 19-1)9~01 19-krIm SM 253 88 543,94620 7930768 
PPG INDS INC COM 1.9m P 25-Ju6O2 25-Jul-02 107,21700 107 217 W 000 
PPG INDS INC COM 9,100 p 25 Jul-02 25-Jul-02 51351300 457,62259 2589041 
PPG INDS INC COM 28M p 25-Jul-02 25-Jul-02 15800400 158 OD4 00 ODD 
PPL CORP COM 1,700 p 25-Ju~02 25-Jut-M 50,54100 5054100 000 
PPL CORP COM 10400 P 25-M-02 25-Ad-02 309 192 OD 304,42984 475216 
PRAXAIR INC COM 900 P 28-Jun-01 25-Jan-02 50 372 2A 4107735 929489 
PRAXAIR INC COM 1,0DO P 25-Jun-01 30-Jan-02 5594066 45641 50 1019916 
PRAXAIR INC COM 200 P 26%hz~01 MFeb-02 1140783 212830 227963 
PRAXAIR INC COM 500 P 13-Jul-01 28-Feb-02 2851957 22,36500 6,15457 
PRAXAIR INC COM I 9DD p 25-Jul-02 25-Jtd-02 101,61200 10161200 000 
PRAXAIR INC COM 11500 P 2-~Jul-02 25-Jul-02 61502000 50,74255 1927745 
PRAXAIR INC COM 100 P 3~1 30AL19-02 5 Ma 24 4,70210 94614 
PRAXAIR INC COM goo p 3-Aug-01 3DAug-02 SOINU is 41,74515 908901 
PRAXAIR INC COM 1,200 p B-AUD-01 MAU" 67.T78 87 55,78992 1196895 
PRAXAIR INC COM I ODD P 13JU601 30-AL19-M 5603000 4473000 11,30000 
PRECISE SOFTWARE SOLUTIONS LTD 27S p 30-Apr-02 31-Ju602 330559 3,SN 09 (32350) 
PRECISE SOFTWARE SOLUTIONS LTD 500 p 26API-02 3i-J%"2 6,oio 11 6,78745 (TT7 25) 
PRECISE SOFTWARE SOLUTIONS LTD 600 P 29-Apr-02 31-Jul-M 721220 7,93002 (71782) 
PRECISE SOFTWARE SOLUTIONS LTD 425 P 30,W-02 3D-Aug-02 513440 560860 (47420) 
PRECISE SOFTWARE SOLUTIONS LTD 60D P I-Mat-02 3DAu" 7,24856 7,5042 (34486) 
PRECISE SOFTWARE SOLUTIONS LTD 700 p 2-Wrt-M 30,Aug-02 $45866 $76911 (31246) 
PRECISE SOFTWARE SOLUTIONS LTD 400 p 3MBY-02 33AUg-02 4,8212 37 484890 (1459) 
PRECISE SOFTWARE SOLUTIONS LTD 700 P S-M&Y-02 30-ALW02 a 458 66 8,05518 40147 
PRECISE SOFTWARE SOLUTIONS LTD 300 P 7-May-02 30-Aug-02 352420 3,10662 51766 
PRECISE SOFTWARE SOLLMONS LTD 675 P SmMay,02 30-ALg-02 8.15463 7 682 Sa 47205 
PRECISE SOFTWARE SOLUTIONS LTD 700 P 13.Mffy-02 30-Aug-02 8,45866 8 SB3 43 (22678) 
PRECISE SOFTWARE SOLUTIONS LTD 376 P 23-Mey-02 30-Aug-02 4 542 43 526607 (72364) 
PRECISE SOFTWARE SOLUTIONS LTD 249 P 24-May 02 3D-Aug-02 3,ODB 15 3 3BS 89 (39074) 
PRECISE SOFTWARE SOLUTIONS LTD 425 P 29-Jul-02 30-Aug-02 513440 4,45783 67657 
PRECISION CASTPARTS CORP 4200 P 27-Jun-01 O-ARM-02 140,11199 160,314 W (2D= 01) 
PRECISION CASTPARTS CORP 3700 P 25~Jul-02 25-Ju6O2 93 795 Do 92,81783 977 17 
PRECISION CASTPARTS CORP 5000 p 13-AM-02 30-Aug42 113,47158 168 197 DD (5472542) 
PRECISION CASTPARTS CORP 4 40D P *Jw~02 30-Au"2 100 9113 11 148,01336 (4703025) 
PRECISION DRILLING CORP CL A 5DO P 30-Aug-02 I-Sap-02 18 200 W 1625000 (5000) 
PRECISION DRILLING CORP CL A 12,ODD p 30AUg-02 I -Sep 02 398 8M OD 390,94320 (2 W 20) 
PRECISION DRILLING CORP CL A i'Sm P i-Sep-02 '13-Sep-02 47.62476 48 5W 00 (975 24~ 
PRECISION DRILLING CORP CL A 1 I,0D0 P I-Sep-02 12-Sep-02 351,26451 356 40D 00 (513549) 
PREMCOR INC 750 P 29 Apr-02 18-May-02 1984322 18 ODD DD 1,84322 
PREMCOR INC 6,000 P 25-JUHQ 25-Jul-02 117 600 OD 11665200 94800 
PREAACOR INC 2450 P 2SAW-02 30-Aug-02 46,39156 sa 800 00 (12,40844) 
PREMCORINC 2.S7S P 30AW-02 30,~ 48.75847 70,13295 (2137449) 
PRENTISS PPTYS TR SH BEN INT 2,100 P S-Fet~01 3D-AurM 5D.866 66 51,7BB 00 908066 
PREmnss PPTYS TR SH BEN INT 75 P S-Fsb~01 3DAu" 2.168 6a 1 849 50 317 la 
PRENTISS PPTYS TR SH BEN INT 1225 p 5-Feb-01 I-SepO2 35,53125 30.20650 5 622 76 
PRENTISS PPTYS TR SH BEN INT ISO P 2-Apr-01 I-Sep-02 4,38750 3,57725 71025 
PRENTISS PPTYS TR SH BEN INT 3.500 P 9-APF-01 I-Sep-02 10237500 86,35550 16,01950 
PRENTISS PPTYS TR SH BEN INT 275 p 22-May-01 I-Sep-02 8,04375 701776 1,02599 
PRENTISS PPTYS TR SH BEN INT 100 p 12-Jun-01 1-SOP-02 292500 2,57500 347 DD 
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PRENTISS PPTYS TR SH BEN INT 1,525 P 12-JLN~01 I-Sep-02 4480625 3966525 4,94100 
PRENTISS PPTYS TR SH BEN INT 425 P 30-JUWI I-Sep-02 1243125 11,42792 100333 
PRENTISS PPTYS TR SH BEN INT 3.200 P I-Sep.02 4-OU-02 B9,347 71 93 .600 OD K252 29) 
PRENTISS PPTYS TR SH BEN INT 1 aw P I-Sep-02 20-D~02 5037618 52.6W oo (2,27384) 
PRENTISS PPTYS TR SH BEN INT 300 P 2a-h~2 19-DOC-02 8.42976 8.21250 21726 
PRENTISS PPTYS TR SH BEN INT 400 P 29-Now-02 30-Dec-02 11,03914 10 .95000 8914 
PREUSSAG AG NPV 1300 P 20-May-02 23-May-02 32,31700 3603541 (3,71841) 
PREUSSAG AG NPV 2,500 P 214Affy-02 23-May-02 62,14807 705S337 (8,43530) 
PREUSSAG AG NPV 5200 P 17-May-02 23-May-02 12926799 14569352 (1642563) 
PRG SCHULTZ INTL INC 36M P 7-Mar-02 1~Sep,()2 5191200 4391784 7,9N IS 
PRG SCHULTZ INTL INC 5200 P B-MW-02 I-Sep-02 74,99400 65.783 64 920038 
PRG SCHULTZ INTL INC 3900 P II .Mff-02 I-Sep-02 56~238 OD 48,04578 8,139-22 
PRG SCHULTZ INTL INC 800 P 12-MW-02 I-Sep-02 11 53800 10.03608 1 .49992 
PRG SCHULTZ INTL INC 3,400 P 13-Mw-02 I-Sep-02 49 028 OD 4302224 600570 
PRG SCHULTZ INTL INC 2400 P 14-MM-02 I-Se"2 34,60800 2998272 462528 
PRG SCHULTZ INTL INC 1,500 P 15-MM-02 I-Sep-02 2193000 1928775 234225 
PRG SCHULTZ INTL INC 2.700 P 18-MW-02 I-Sep-02 38,93400 35239sa; 369414 
PRG SCHULTZ INTL INC 195M P 30-Aug-02 I-Sep-02 281,19D 00 291,232 50 (1004250) 
PRG SCHULTZ INTL INC 13W P S-Ma~02 I-Sep-02 IS 746 OD 15,16653 357942 
PRG SCHULTZ INTL INC 300 P 7-Mar-02 1~Sep-02 432600 361530 71070 
PRG SCHULTZ INTL INC 1,600 P 7-Mor-02 I-Sep-02 23.07200 19,88928 318272 
PRO SCHULTZ INTL INC 700 P 7-MM-02 I-SOP-02 1009400 8.53958 1,55442 
PRICE COMMUNICATIONS CORP NEW 400 P 21-Mar-W 7-Ja"2 7581 18 9.27400 (1 .69284) 
PRICE COMMUNICATIONS CORP NEW 1,500 P 2-Ju~W 7~Ja"2 2842937, 359025o (7,47313) 
PRICE COMMUNICATIONS CORP NEW 100 P 26-JUI-00 7-Jan-02 1,89529 222502 (33273) 
PRICE COMMUNICATIONS CORP NEW aw P 26-Jul-W BJan-02 15 Gas 61 1782416 (2,73855) 
PRICE COMMUNICATIONS CORP NEW 600 P 21-Sep-01 8,Jan-02 11,314 21 9,388 78 1,92745 
PRICE COMMUNICATIONS CORP NEW 2,900 P 15,4"D-99 4-Jan-02 54,964982 5958340 (463358) 
PRICE COMMUNICATIONS CORP NEW 1,000 P 19-Aug-99 4-Jan-02 18945.21 20,22450 (1,27629) 
PRICE COMMUNICATIONS CORP NEW 400 P 28-Sep-99 4-Ja~02 7 579 29 936104 (1 7al 75) 
PRICE COMMUNICATIONS CORP NEW 100 P 29-S*P-99 4,JW-02 1,894 82 247163 (576 111) 
PRICE COMMUNICATIONS CORP NEW 100 P I-OCI-99 "V~02 1,89482 2,44768 (SU as) 
PRICE COMMUNICAT70NS CORP NEW 2000 P 21-Mor-00 4-Ja"2 3789843 4637000 (847357) 
PRICE COMMUNICATIONS CORP NEW 2700 P 30-Aug-02 1-Sep-02 31,320 DD 31,320 OD 000 
PRICE COMMUNICATIONS CORP NEW 9000 P 30,Au,-02 I-Se"l 10440000 1058,060 (1,470 130, 
PRICE COMMUNICATIONS CORP NEW 2,900 P I-Sep-02 13-Sep-02 3489058 33,64000 125055 
PRICE COMMUNICA71ONS CORP NEW 100 P I-Sep-02 4-Od-02 1 16286 1,160 w 2 W 
PRICE COMMUNICATIONS CORP NEW 700 P 1-Sep-02 18-Nov-02 984010 8,12000 1,52010 
PRICE COMMUNICATIONS CORP NEW 2400 P 1-Sep-02 20-De"2 3419729 2784000 6,35729 
PRICE T ROWE GROUP INC COM 1400 P 25-JuW2 25,jul-02 3442600 34,42000 000 
PRICE T ROWE GROUP INC COM 7400 P 25-JLd-02 25,Jul-02 181,96600 183,32760 (1,36160) 
PRICELINE COM INC COM 27,400 P 3~2 I-Sap-02 6439000 6668612 (2 .29812) 
PRICELINE COM INC COM 27 40D P 1-Sep-02 4-Oct-02 39,45481 64,39000 (24,93519) 
PRICELINE COM INC COM 1100 P 3-Sep-02 4-Oct-D2 1 58395 2,61500 (103405) 
PRIDE INTL INC DEL COM 5,800 P 5-De"I 17-May-02 106,95125 82.07000 2491125 
PRIDE INTL INC DEL COM 7000 P 25-JU-02 25-Ad-02 95,940 OD 96.20754 (26754) 
PRIDE INTL INC DEL CON 86W P 5-D~01 30-Aug-02 115,59342 121,69D 00 (6,09558) 
PRIDE INTL INC DEL COM 1 .800 P 19-D~01 30-Aug-02 24,19397 2580912 (161515) 
PRIDE INTL INC DEL COM 1300 P 20-D~01 3DAU"2 1747342 18,45337 (97995) 
PRIDE INTL INC DEL COM 600 P 20-Dec-0i 30-Aug-02 6,72055 7,22445 Ism 90) 
PRIDE INTL INC DEL COM 9DO P 204)~01 3DAL9.02 12 096 99 12,76128 (66JI 29) 
PRIDE INTL INC DEL COM 6500 P 13-Ju~02 3(~-Aug-02 87,36712 10985000 (22.48288) 
PRIDE INTL INC DEL COM 3,500 P 14-Jur~02 30-Aug-02 47 043 113 5940500 (12421 M 
PRIDE INTL INC DEL COM 35w P st)~ol 30-Aug-02 46,830 W 49 525 OD (269500) 
PRIME HOSPITALATY CORP COM 7600 P 30-Aug-02 I-Sep-02 68,85800 6911820 (26220) 
PRIME HOSPITALITY CORP COM 1,100 P I-Sep-02 25-Oct-02 901961 9 956 OD (94639) 
PRINCIPAL FINANCIAL GROUP INC 4100 P 25-Jul-02 25-Jul-02 107,996400 107 SU 00 000 
PRINCIPAL FINANCIAL GROUP INC 25,200 P 25-Jul-02 2&Jul-02 6621,765 OD W8,873 52 (5,10552) 
PRIORITY HEALTHCARE CORP 8 4400 P 19-NOV-01 27-Feb-02 117,5S315 132 WS 64 (14,94549) 
PRIORITY HEALTHCARE CORP B 4500 P 7-Now-01 26-F"2 11722099 138,60000 (2137901) 
PRIORITY HEALTHCARE CORP B 5,200 P B-NOV-01 26-Feb.02 135,45536 163,71420 (2825884) 
PRIORITY HEALTHCARE CORP B 3500 P 9-No"I 26-Feb-02 9117188 10780875 (16 SW 87) 
PRIORITY HEALTHCARE CORP B Iw P 19-No"I 26-Feb-02 260491 3,01165 (40665) 
PRIORITY HEALTHCARE CORP B 9000 P 19-NOV-01 I-MV-02 211,32312 271,040 4D (59,71728) 
PRIORITY HEALTHCARE CORP B 8000 P 30-Aug-02 I-Sep-02 15078000 15149700 (71700) 
PRIORITY HEALTHCARE CORP 0 1,100 P 1-Sep-02 15-NOV-02 25 370 73 27,64300 (2,27227) 
PRIORITY HEALTHCARE CORP 8 2700 P I-SOP-02 20-Dec-02 61,71906 67,85100 (613194) 
PROCTER & GAMBLE CO COM Boo P 30-A~W 12-Feb-02 65,52516 4582400 20701 16 
PROCTER & GAMBLE CO COM 100 P 3-JarrO2 5-Feb-02 8,23937 788950 34987 
PROCTER a. GAMBLE CO COM 2,500 P 30-J~W 28.Jw~02 224.5115 49 142,14419 a2 441 30 
PROCTER & GAMBLE CO COM 400 P 30,hM-00 2a-JU"2 3615291 22,74307 1340984 
PROCTER & GAMBLE CO COM 15000 P 25-JLA-02 25-Jul-02 1275.30000 1275 3W 00 OOD 
PROCTER & GAMBLE CO COM 79,400 P 25-JuW2 25-Jul-02 6750,58800 6,688 310 28 16227772 
PROCTER & GAMBLE CO COM 12 5W P 25-Jul-02 25-JuW2 105275000 106275000 000 
PROCTER & GAMBLE CO COM 5w P 30-J~W 19-Aug-02 45,53948 28.42884 17 .11064 
PROCTER & GAMBLE CO COM 3,300 P 30-~ 3D Aug-02 292.54500 187 6210 32 104,91468 
PROCTER & GAMBLE CO COM SDD P 17-Jan-01 3D.Aug-02 7092000 5580549 1511451 
PROCTER & GAMBLE CO COM 600 P 27-Apr-01 30-Aug-02 53 19D 00 35,31469 17,87531 
PROCTER & GAMBLE CO COM 400 P 25-Je"I 30-Aug-02 3546000 2780348 755862 
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PROCTER & GAMBLE CO COM 300 P 29,1~1 3aAL9-02 26 M OD I9,9a2 45 S.S8255 
PROGRESS ENERGY INC COM 2,800 P 27-Nov-OD I3,Am-02 139,91234 10983700 3007534 
PROGRESS ENERGY INC COM 4,40D P 12-D~011 13-Jun-02 21988225 18187400 37 9118 25 
PROGRESS ENERGY INC COM 4300 P T-Feb-02 13-Jun-02 214.8653B 187,94999 26,91539 
PROGRESS ENERGY INC COM 2 70D P 2&AO-02 25-Ik"2 12204000 12204000 0 w 
PROGRESS ENERGY INC COM 15 50D P 25-JLO-M 25-JUS-02 7W 60D 00 681,81405 1898595 
PROGRESS SOFTWARE CORP goo P WAL9-02 I-Sep-02 11 20D 00 1125500 (5600) 
PROGRESS SOFTWARE CORP 4000 P 30,kug-02 i-Sep-02 se.ow 00 56,36B 40 (M 4D) 
PROGRESS SOFTWARE CORP 20,40D P 30,ko-02 I-SePID2 28560000 28747884 (187884) 
PROGRESSIVE CORP OHIO COM 2500 P 25-A"2 25-kil-M 11787500 11787500 000 
PROGRESSIVE CORP OHIO COM 12,200 P 25-.kj6M 25-k&M 575,'M 00 583,90176 (067176) 
PROGRESSIVE CORP OHIO COM 3400 P 25-Jul-02 2S%h"2 160,3100D 160 310 OD 000 
PROLOGIS INT 15.300 P 25-Jul-02 25,kd-02 359 SW OD 356,231 43 331857 
PROLOGIS INT I IOD P SAW-00 3D-Aug-02 2743400 1964226 7,79174 
PROLOGIS INT 2500 P "W-00 30-Aug-02 62,05063 44,64150 1741913 
PROLOGIS INT 2900 P 13-Sep-00 30-Aug-02 7199033 71 .881) 75 30958 
PROLOGIS iNT 3300 P 124)e~W 30-Aug-02 8192003 7043025 11,48978 
PROTECTIVE LIFE CORP COM 6,800 P 3-AL9-01 10-Apr-02 221,36710 21535600 6.51110 
PROTECTIVE LIFE CORP COM I TOO P 16*,041 IOAV-02 5546678 52.72550 2 74125 
PROTECTIVE LIFE CORP COM 49M P 25-Jul-02 25,ks6M 14450100 1" 240 01 26019 
PROTECTIVE LIFE CORP COM 2600 P 2-May-W I-Sep-02 8541000 6459674 2081326 
PROTECTIVE LIFE CORP COM 1100 P 3-May-00 I-Sep-02 3613500 272674S 886754 
PROTECTIVE LIFE CORP COM 1,400 P S-No~w I-Sap-02 45,9W 00 3458616 11,403S4 
PROTECTIVE LIFE CORP COM 1000 P 10-No~(* I-Se"2 32,&50 00 24,65420 8,16580 
PROTECTIVE LIFE CORP COM aw P 13-No~W I-Sep-02 26,28000 19,29784 698216 
PROTECTIVE LIFE CORP COM 800 P 14-No~W I.Sep-02 20,28000 20,12856 6,15344 
PROTECTIVE LIFE CORP COM 200 P 15-No~W I-Sep-02 657000 500754 1 5412 46 
PROTECTIVE LIFE CORP COM 1,20D P S-Fa"I I-Sc"2 39,420 DD 35,69988 3,72012 
PROTECTIVE LIFE CORP COM 170 P 2-Apr-01 I-Sep-02 568450 5,36096 22355 
PROTECTIVE LIFE CORP COM 360 P 30-Od-01 I-SOP-02 11,49750 9,8118 75 1 aw 75 
PROTECTIVE LIFE CORP COM T75 p 29-JW42 I-Sep-02 25,45875 244S397 100478 
PROTECTIVE LIFE CORP COM 6 500 P 30-Aug-02 1-Sep-02 21352500 213,525 DD 000 
PROTECTIVE LIFE CORP COM 6w P 30-Aug-02 I-Sap-02 19,71000 1977600 (6400) 
PROTECTIVE LIFE CORP COM 5105 P 3DAugM I-Sep-02 167,69925 16827714 (5T7 89) 
PROTEIN DESIGN LABS INC 1400 P 11 De~01 22-Feb-02 22,48368 41,33696 (18 &53 30) 
PROTEIN DESIGN LABS INC 1,700 P 12-00~01 22-Feb-02 2730159 53,57125 (26 26D 66) 
PROTEIN DESIGN LABS INC I ODD P 23-May-01 19-Fs"2 1687235 36,79010 (1991775) 
PROTEIN DESIGN LABS INC 2 ODO P 23-May-01 19-Feb-02 33,744 69 72,20000 (35.45531) 
PROTEIN DESIGN LABS INC I am P 30-May-ol 19-Feb-02 3037022 Go= 06 (3588184) 
PROTEIN DESIGN LABS INC 3,3DD P 10-.11"I 19-Feb4= 55 67a 74 ID4140SO (48 46f 84) 
PROTEIN DESIGN LABS INC 3700 P 10-.h"l 20-Feb-a2 64,48336 11676367 (52,29031) 
PROTEIN DESIGN LABS INC 2100 P IS-A"I 20-Feb-02 3659887 112 150 45 (26,55178) 
PROTEIN DESIGN LABS INC 300 P I&,A"l 21-Feb-02 5,30209 8.87863 (3,57654) 
PROTEIN DESIGN LABS INC 1 400 P 1143v~011 21-FebD2 2474308 41,33696 (18 593 sa) 
PROTEIN DESIGN LABS INC 29M P 21-LUY-01 4-Feb-02 61,9285S 108 320 SO (46,392.24) 
PROTEIN DESIGN LABS INC aoo P 23-May-01 6-Fe"2 IS.S0831 2943209 (1282377) 
PROTEIN DESIGN LABS INC Cm P 21 may6ol 5-Feb-02 131,21482 231 582 40 (1 W 367 58) 
PROTEIN DESIGN LABS INC 200 P 21 May~01 G-Feb-02 415208 7,47040 (3,31832) 
PROTEIN DESIGN LABS INC 1.200 P 22-May-01 6-Feb-02 24,91245 4417200 (1925954) 
PROTEIN DESIGN LABS INC 500 P 3-Jan-02 28-MW-02 8,55137 15,7766S (722528) 
PROTEIN DESIGN LABS INC Im P 34an-02 18-Apr.02 179444 3,16533 (136089) 
PROTEIN DESIGN LABS INC 200 P 22-Ja"2 ISAW-02 35BB39 480500 (121611) 
PROTEIN DESIGN LABS INC 400 P 22-Feb-02 3-JuI-02 373588 6 487 W (275112) 
PROTEIN DESIGN LABS INC 525 P 28-Jun-02 3D.Aug-02 565134 5.74628 (9494) 
PROTEIN DESIGN LABS INC 3025 P 28-Ju"2 I-Sep-02 31,34202 33,10954 (1 767S2) 
PROTEIN DESIGN LABS INC 5,100 P 116Jul-02 I-Sep-02 52541 10 63,68778 (10'"S 68) 
PROTEIN DESIGN LABS INC 575 P 29-Jul-02 I-SOP-02 5,95757 7 38a 18 (143081) 
PROTEIN DESIGN LABS INC 5,100 P I-Sep.02 18-Now-02 4787225 52841 10 (4 .9sa 85) 
PROVIDENT BANKSHARES CORP 1,700 P 30-Aug-02 I-SeP02 39 083 W 39 083 W 000 
PROVIDENT BANKSHARES CORP 1300 p VAug-02 I-Sep-02 29,98700 3D 277 00 (39000) 
PROVIDENT FINL GROUP INC COM 3000 P 25-Jul-02 25-Jul-02 75,81000 7542000 39D 00 
PROVIDLAN FINL CORP COM 3,400 P 25-A"2 254d.02 10 030 00 10,030 w OOD 
PROVIDIAN FINI. CORP COM IS 6110 P 25-Ju6O2 25-JuW2 5487000 5640450 (153450) 
PROVINCE HEALTHCARE CO COM 5,400 P 24-Apr-02 254W-02 9491887 129,51792 (3459905) 
PROVINCE HEALTHCARE CO COM 700 P 2&APr-02 25-1~ 12.30430 1691433 (481003) 
PROVINCE HEALTHCARE CO COM so P 24-Apr-02 2&A"2 9m 78 120817 (30439) 
PROVINCE HEALTHCARE CO COM 6,0D0 P 25-Apr-02 25,kd-02 iOS 453 32 14437600 (3592268) 
PROVINCE HEALTHCARE CO COM l6w P 20,W-02 25-~ 29,82468 4108192 (1125726) 
PRUDENTIAL FINI. INC 5,600 P 25-A"2 25,kd-02 191,400 OD 191,40000 000 
PRUDENTIAL FINL INC 36100 P 25-AO-02 25-Jul-02 1,046,9DD OD 1.066,715 29 (1981529) 
PRUDENTIAL FINL INC asw p 25-JulW 25-Jul-02 246.500 OD 246,500 DD 0 w 
PS BUSINESS PKS INC CALIF 25M P 30,~ I-SepL02 87,50D W 87.887 OD (36700) 
PS BUSINESS PKS INC CALIF 9DO P i-Sep-02 204)wA)2 2813990 31 SW 00 (336010) 
PSS WORLD MED INC 17W p vSep02 200s~W 11 14265 1213500 (m 35) 
PSS WORLD MED UNC COM 15 SDO P 3~2 I-Sep02 I I t 364 00 112,164 DID (78000) 
PTEK HLDGS INC COM 12 9W p 3GADO-02 I-Sap-02 71.5% OD 71 .595 OD 000 
PUBLIC STORAGE INC COM 9800 p 2siLd-02 25-A"2 331,33800 328,98640 2,37160 
PUBLIC STORAGE INC COM 3400 P I"w-02 30-AQ.02 10930671 12594892 (16642 .21) 
PUBLIC STORAGE INC COM 10400 P 13-A~02 30-AUg-02 33434992 37330696 (38,95704) 
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PUBLIC SVC ENTERPRISE GROUP 2,300 P 25-JUW2 2&JuW2 7294100 72 841 DO ODD 
PUBLIC SVC ENTERPRISE GROUP 14,600 P 2WuW2 25-JuI42 462 382 OD 464,31358 (193158) 
PUGET ENERGY INC NEW 6,200 P 25-Jul-02 25-JuW2 120 .40400 118,82052 1 .58348 
PULITZER INC COM 700 P 30-Aug-02 I-Sep-02 30 9D5 00 30,9D5 00 000 
PULITZER INC COM 700 P 30AL*-02 I-Sep-02 3090500 31 549 OD (64400) 
PULITZER INC COM 1500 P 30-Aug-02 I-Sap-02 60,22500 6736500 (1,14000) 
PULTE HOMES INC COM 700 P 2WuW2 25-Jul-02 3231900 32,31900 000 
PULTE HOMES INC COM 3500 P 25-JuW2 25-Jul-02 161,59500 16393475 (2,33975) 
PULTE HOMES INC COM 5100 P 4-Apr-02 30-Aug-02 24445552 23792673 652879 
PULTE HOMES INC COM 1 .000 P 3-Apf-02 30~AUQ-02 48,51444 46.68220 183224 
PULTE HOMES INC COM 100 P 4-Apr-02 30-ALV-02 485144 4,66523 18621 
OLOGIC CORP COM 200 P 3-Jan-02 20-May-02 10,090 47 1018500 (9453) 
OLOGIC CORP COM 1,000 P 25,JuI-02 25-Jul,02 38,25000 3825000 000 
OLOGIC CORP COM 6,200 P 25-Jut42 25.Jtjl-02 237,15000 242,70086 (555086) 
OLOGIC CORP COM 200 P 3-Jan-02 22,lul-02 8,25423 1018500 (193077) 
OLOGIC CORP COM 3,400 P 10,lul-02 3DAug-02 116,9DS 48 14241750 (25,51202) 
OLOGIC CORP COM 3,500 P 30-JuI42 30-Aug-02 120.34387 146,75360 (2640973) 
OLOGIC CORP COM 600 P 1~2 30,-mg-02 20 SM 38 2394474 (331435) 
QLOGIC CORP COM 3w P 3-Jar~02 IS-Oct-02 720251 1527750 (8,07499) 
OLOGIC CORP COM 100 P 3-Ja"2 244DCI-02 330371 509250 (178879) 
GLOGIC CORP COM 200 P 5-Feb-02 24-Ocl-02 6,60742 9,42330 (281588) 
OLOGIC CORP COM 300 P 22-Feb-02 24-OCI-02 9,91113 11,95278 (2,04165) 
OLOGIC CORP COM 100 P 8-Apr-02 24-Od-02 330371 4.52725 (1,32354) 
GLOGIC CORP COM 100 P 2-May-02 24-W-02 330371 4.45950 (1,15579) 
OLOGIC CORP COM 100 P 30-Jul-02 ll-No~W 3,76189 4,17507 (41318) 
GLOGIC CORP COM 100 P 7-Aug-W ll-N~-02 376189 375518 671 
OLOGIC CORP COM 100 P 3-Ju"2 I-Nov-02 360292 3,59690 602 
OLOGIC CORP COM 100 P 3G-JuM 1-Nov-02 3,60292 417507 (572 t5) 
QUALCOMM INC 500 P 3-Jan-02 12-Mar-02 2101913 2646250 IS "3 37) 
OUALCOMM INC sm P 3-Ja"2 16,Apr-02 1941808 2646250 (704444) 
QUALCOMM INC 8 BOD P 25-JuW2 25-Jul-02 225,72000 22572000 000 
OUALCOMM INC 43800 P 25-Jul-W 25-JuW2 1,12347000 1 130,91600 (7,44600) 
OUALCOMM INC losw P 25,X"2 26-JL"2 27189000 271,89D DD 0 w 
GUALCOMM INC 2,700 P 2-Ja~02 22-JuW2 7938111 137,67300 (58,29189) 
QUALCOMM INC SDO P 2-Jan-02 23-Jul-02 14,658 W 2549500 (1083620) 
QUALCOMM INC 200 P 3-Ja"2 22-Jul-02 5 W9 82 10,W501) (4,77518) 
OUALCOMM INC 20D P 3-Jar,02 12-JuW2 5,69582 1058500 (488918) 
QUALCOMM INC 200 P 3-Jan-02 3-JuW2 5,07384 10 585 00 (551116) 
OUALCOMM INC 200 P 3~JW~W 15-AugM 554583 10 585 DID (5,03917) 
QUALCOMM INC 100 P 34~2 3-SOP-02 2,66892 5'm 50 (2.62358) 
OUALCOMM INC 100 P 4-Ja"2 3~pO2 2,6092 501450 (2,34558) 
OUALCOMM INC 100 P 4-Jan-02 11-Sep-02 3,03770 501450 (197600) 
QUALCOMM INC 100 P 22-Ja"2 27-Sep-02 292691 4.2a7 50 (1,36059) 
QUANEX CORP 2200 P 29AUg.-02 I-SepO2 89,100DO 86,51302 2,586 98 
QUANEX CORP 6150 P 29-Aup-02 I-SOP-02 249,07500 24184322 7231 78 
QUANEX CORP 700 P 3WUI"2 I-Sep-02 20,35000 27,92097 42903 
QUANEX CORP 2,200 P W-Atffl-02 1-Sep-02 89,10DOO 87 &55 92 144405 
QUANEX CORP 8,350 P 35-Aug-02 I .Sap-02 33817500 33230328 507172 
OUANEX CORP 200 P I-SePID2 20-Deo-02 G,6D2 50 810000 (1,49742) 
QUEST DIAGNOSTICS INC COM 100 P 3,13*02 22-Jan-02 7,12639 680950 31889 
QUEST DIAGNOSTICS INC COM 100 P 3-Jan-02 6-jun-02 8A48 23 680950 203873 
QUEST DIAGNOSTICS INC COM 7,000 P 25-Jul-02 25-JUM 37170000 37192400 (22400) 
QUEST DIAGNOSTICS INC COM 100 P 3-Ja"2 27-qap-02 630981 6,50950 (49969) 
QUEST DIAGNOSTICS INC COM 100 P 3-Jan-02 I9-Sep02 588762 6,80950 (94168) 
QUM DIAGNOSTICS INC COM 100 P "n-02 ISep-02 542783 a am so (1,38167) 
QUEST DIAGNOSTICS INC COM 200 P 3~Jon-02 16-Od-02 12,76361 13,61900 (85539) 
QUEST DIAGNOSTICS INC COM 100 P -~Feb-02 20-"-02 584682 688950 (104268) 
QUEST DIAGNOSTICS INC COM 100 P 4-MW-02 10Z~02 5,922 a2 722250 (1299 sa) 
QUEST SOFTWARE INC COM 1100 P I-AL19-M 30-Apr-02 1402216 32,74271 (1872055) 
QUEST SOFTWARE INC COM 7400 P 7-Sep-01 30-Apr-02 94,33086 138,75000 (4441914) 
QUEST SOFTWARE INC COM 5,000 P 26-Feb-02 30-Apr-02 6373707 10017500 (3843793) 
QUEST SOFTWARE INC COM 49W P 26-Feb-02 I-May-02 63,70983 98,17150 (34,46167) 
QUEST SOFTWARE INC COM 9,2DO P 8-MM-02 "ay-W 11961547 19391118 (7429269) 
QUESTAR CORP 5 40D P 25-Jul-02 2Wu~02 112,37400 11 2,T79 00 (405 DO) 
QUICKSILVER RES INC COM 3 ODD P 30 AugM I~Sep-02 58,5w Do 5864810 (14610) 
QUICKSILVER RES INC CDM 3,03D P I-Sep-02 116op-02 5807865 58.5m 00 (42145) 
QUICKSILVER RES INC COM 100 P 3-SOP-02 13-Se"2 193695 191200 2395 
QUIKSILVER INC COM 800 P 28-Aug-01 28-MW-02 17526S3 1817056 (6-4403) 
QUIKSILVER INC COM 20D P 28-ALO-01 28-Mor-02 4,41693 4,54264 (12571) 
OUIKSILVER INC COM 1.80D P 2~1 I-Apr-02 3951561 40 883 76 (136815) 
OUIKSILVER INC COM 2,400 P 28-Aug-01 31 -Jt"2 47841 11 54,51160 (667057) 
QUIKSILVER INC COM sm P 2~1 31-Ju~02 9 %S 9D 1161355 (154665) 
QUIKSILVER INC COM 1,000 P 29-AUg-01 30-AU2-02 22 2114 33 23,02710 (74277) 
QUIKSILVER INC COM 5,000 P 3~1 30-Aug-02 111,42164 113,637 DD (2,21536) 
OUIKSILVER INC COM 800 P 21-Sep-01 30AUg-02 1782748 9,53336 829410 
OUIKSILVER INC COM 1300 P 29-AAlp-01 1~2 24,311a 58 29.93523 (5,54667) 
OUIKSILVER INC COM 700 P 2~1 1~2 13,13230 1611897 (298567) 
QUINTILES TRANSNATIONAL. CORP 2100 P 26-Jun-01 4-tan-02 31 .21434 4709418 (1587984) 
QUINInUES TRANSNATIONAL, CORP 900 P 21-Sep-ol 4-Ja"2 13,37758 12,75036 62722 



141 . 

THE ANNIE I- CASEY FOUNDAT10N - EIN 52-19SISSI 
PART IV - CAPITAL GAINS AND LOSSES - YTO 12-31-2002 
STOCKS 

SH&TACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

QUINTILES TRANSNATIONAL CORP 4,5W P 25-Jun-01 3-Jan-02 611,164 52 100,91610 (32.75158) 
OUINTILES TRANSNATIONAL CORP 400 P 3-Jan-02 5-Feb-02 628190 6.21 0 OD 6390 
QUINTILES TRANSNATIONAL CORP 500 p 21-May~01 4-Mar-02 844807 9,07535 (62728) 
QUINTILES TRANSNATIONAL CORP 1600 p 7-Jun-01 4-MM-02 77,03383 36.96832 (8,93449) 
QUINTILES TRANSNATIONAL CORP 6DO p 7-Jw~01 15~Mar-02 1059884 13,48812 (2.889.28) 
QUINTILES TRANSNATIONAL CORP boo p 7-Jun-01 I&Mw-02 14,54914 1798416 (343502) 
GUINTILES TRANSNATIONAL CORP I SOO P 7-Ju"I 13-MM-02 28,305 57 36,95832 (7,63275) 
QUINTILES TRANSMATIONAL CORP 200 p 7-Jun-01 20-Mw-02 3 5155 94 449604 (91010) 
QUINTILES TRANSMATIONAL CORP 100 p 7-Jun-01 21-Mar-02 176748 224802 (4&OS4) 
QUINTILES TRANSNATIONAL CORP 1,400 P 5-Jun-01 21-MM-02 2474477 3099600 (8261 23) 
QUINTILES TRANSNATIONAL CORP ODD P 8-Ju"I 25-Mw-02 1596468 1992600 (3,96132) 
QUINT[LES TRANSNATIONAL CORP 400 P 3-Jan-02 12-MM-02 692001 6,21800 70201 
QUINTILES TRANSHATIONAL. CORP 3DO P 34~02 I&Apr-02 4 9DS 09 466350 24459 
QUINTILES TRANSNATIONAL CORP 100 P 3-Jar,02 20-M2y-02 143S45 ISS450 (11905) 
QUINTILES TRALNSNATIONAL CORP 1,400 P 25-JuH)2 25-Jul-02 1275400 12,75400 000 
QUINTILES TRANSUAT10NAL CORP 19,000 p 25-Ad-02 2rWtd-02 173 090 OD 172,77050 31920 
QUINTILIES TRANSUATIONAL CORP 2 20D p 28,.Iur~02 I-Sep-02 2206600 26 &U 08 (4,56808) 
QUINTILES TRANSNATIONAL CORP 5w P 30-Aug-02 I-Sep-02 6,01500 500500 1000 
OUINTILES TRANSNATIONAL CORP I .ODD p 30-Aug-02 I-SOP-02 1003000 1000100 29 DD 
QUINTILES TRANSNATIONAL CORP 34,3DO P 3"AM-02 I-Sep-02 344,02900 34361740 41160 
OWEST COMMUNICATIONS INTL INC 2,421 p 3-JuHXI 29-JarrO2 23,02556 122 850 78 (94 .82522) 
OWEST COMMUNICATIONS INTL INC 2,100 p 19-Oct-W 29-Jan-02 2430965 9205497 (67,74532) 
OWEST COMMUNICATIONS INTL INC 800 p 2-Nov-00 29-Jare02 9~M 82 36,720 OD (27,45918) 
OWEST COMMUNICATIONS INTL INC I ODD p 7-DOO-00 29,4w,02 11,57603 4008750 (2851147) 
OWEST COMMUNICATIONS INTL INC aw p 4-Jan-01 29-Jsr~02 9,26082 3O.T?4 00 (2751318) 
DIVEST COMMUNICATIONS INTL INC 700 p 26-Jan-01 29- .10~02 810322 29 373 75 (21 27053) 
OWEST COMMUNICATIONS INTL INC 200 p 29-Jan .01 294W~02 2,31521 8 677 OD (5,36179) 
QWEST COMMUNICATIONS INTL INC 1400 p ls-ju"l 29-Jar,02 1620844 41,9D2 00 (2569556) 
OWEST COMMUNICATIONS INTL INC 1,700 p &~Sep-01 29-Jar~02 19,87924 3282700 (13,14776) 
OWEST COMMUNICATIONS INTL INC 979 p 3-Oct-01 29-Jar,02 11,33293 1557344 (4,24051) 
OWEST COMMUNICATIONS INTL INC 800 p 3-Jan-02 5-Feb-02 7,27565 11,57200 (4 .29835) 
OWEST COMMUNICATIONS INTL INC am P 3-Ja"2 22-Feb-02 641190 1157200 (516010) 
OWEST COMMUNICATIONS INTL INC 1,121 p 3Od-01 22-MW-02 9,37142 1783231 (8,460 all) 
OWEST COMMUNICATIONS INTL INC 4,700 P 13-NOV-01 22-Mar-02 39,29141 56 400 DD (17,10859) 
OWEST COMMUNICATIONS INTL INC 25W p 27-Nov-01 22-FAM-02 2089968 33,33600 (12,43532) 
OWEST COMMUNICATIONS INTL INC 300 p 3-Jan-02 12-Ki2r-02 2 7D9 56 433950 (162995) 
OWEST COMMUNICATIONS INTL INC 18,400 p 25-Jul-02 25-Jul-02 2999200 2999200 000 
OWEST COMMUNICATIONS INTL INC 96,ODD P 25-Jul-02 25-Jul-02 15648000 159,83040 (3,35040) 
R & G FINANCIAL 35M p 22-Jun-01 I-Sep-02 84,888 00 S4,00000 3088800 
R & G FINANCIAL 225 p 30-Jul-01 I-Sep-02 5,30550 407250 1233 OD 
R & G FINANCIAL 800 p 30-Jul-02 I-Sep .02 18,86400 1520000 3,66400 
R & G FINANCIAL 2600 p 30-Aug-02 I-Sep-02 61 .3DO 00 5925400 2,05400 
R & G FINANCIAL 1,375 P 30-Aug-02 1-SOP472 3242250 3209164 33096 
R A G FINANCIAL 25 p 30-Aug~02 I-SOP-02 58950 5113 48 602 
R & G FINANCIAL 34.375 p 3GAug-02 I-Sep-02 810,56250 80228156 8280S4 
R & G FINANCIAL 1,900 P I-S&P-02 4-Oct-02 39.6S410 44 802 OD (511790) 
R H DONNELLEY CORP COM NEW 1400 P 3DAug-02 I-SOP-02 3480400 3480400 0 w 
R H DONNELLEY CORP COM NEW 700 P 30-Aug-02 I-Sep-02 17,40200 1775102 (34902) 
R H DONNELLEY CORP COM NEW 16400 P 30-Aug-02 ISap-02 407,7D4 00 416,69778 (899376) 
R H DONNELLEY CORP COM NEW 111 500 P I-Sep-02 19-Nov-02 51489312 45991OW 5495312 
RACING CHAMPIONS ERTL CORP 2,900 P 30-Amg-02 "op-02 56 724 00 5675300 (2900) 
RACING CHAMPIONS ERTL CORP 300 p I-Sep-02 l"ov-02 4,224 T7 586800 4164323) 
RACING CHAMPIONS ERTL CORP 3DO p I-Sep-02 20-Dec-02 450715 5,86800 (136085) 
RADIAN GROUP INC 88W P 25-Jul-02 2&JuHV 347,160 OD 349,18048 (202045) 
RADIAN GROUP INC 500 p 18-Jul-01 30ALig-M 21 730 W 21,01750 71250 
RADIAN GROUP INC 700 P 18-Jul-01 30ALV-02 30,665 31 2942450 1,24081 
RADIAN GROUP INC 3 IOD p 19-Jul-01 30-Aug-02 135,80350 129,95634 584716 
RADIAN GROUP INC 5,500 p 19-Jul-01 30-AuIV02 240941 69 216,12030 2482139 
RADIO ONE INC CL D NON VTG 9 IOD p 3-MW-00 26-JwW2 12714500 212,9110 95 (9583595) 
RADIO ONE INC CL D NON VTG 3,4W p 21-MM-W 26,sff~02 4750472 76,68651 (2918179) 
RADIO ONE INC CL D NON VTG 2 ODD P 1-Jun-00 26-Jun-02 27,94396 4742019 (1947623) 
RADIO ONE INC CL 0 NON VTG I'sw p 26,Jul-W 26-Ju~02 20,95797 27,09375 (613578) 
RADIO ONE INC CL D NON VTG 1,100 P 2"ep-01 26-Jun-02 1536918 11 a2500 3,54418 
RADIO ONE INC CL 0 NON VTG 90) p 3-Mw-D0 20-Jw~W 17,98120 2108405 (3,10285) 
RADIO ONE INC CL D NON VTG 3 ODD p 3-MW-W 21-Jun-02 70,47989 8893710 418,45721) 
RADIO ONE INC CL 0 NON VrG 52W p 25-Jul-M 2S-JuHV 62 348 OD 63,52654 (1,17884) 
RADIO SHACK CORP COM 300 p 3-Jan-02 25-Jan-02 923368 891450 31918 
RADIO SHACK CORP COM 300 p 3-JwFO2 22-Feb-02 S,OD6 33 13,914 50 (90517) 
RADIO SHACK CORP COM 30D p 3-Jan-02 12-MM-02 8 .7D4 81 891450 (20969) 
RADIO SHACK CORP COM 200 p 3-Jan-02 20-MW-02 591837 594300 (2463) 
RADIO SHACK CORP COM 200 P 3-Jan-02 "o-02 5,80282 5,943 OD (14018) 
RADIO SHACK CORP COM Iw P 3-Jan-02 20-May-02 3SN71 297150 62821 
RADIO SHACK CORP COM 200 P 3-Jar~02 2-May-02 6,37680 5 943 OD 433 8D 
RADIO SHACK CORP COM 2,000 P 2S-Jul-02 25-Jul-M 49,54000 4954000 000 
RADIO SHACK CORP COM 12300 p 25.JLd-02 26-Ad-02 304 671 00 30769803 (3,02703) 
RADIO SHACK CORP COM 200 P 3-JV~02 19-Sep02 4.26337 5,943 OD (1,87963) 
RADIO SHACK CORP COM 3DO P 3,Jwi42 iS .Oct-02 582180 891450 (309270) 
RADIO SHACK CORP COM 200 p 34~02 24-OcI-02 4,30713 5 9-43 OD (1,63587) 
RADIO SHACK CORP COM 500 P 3-Jan-02 20-NOY-02 1073427 14,85750 (4 12323) 
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RAIT INVT TR COAA 6700 P 340d-02 164)C*.M 132,07245 134,04556 (197311) 
RALCORP HLDGS INC NEW COM 89W P 30AUg-02 1-Sep,02 211,10800 210.10230 100570 
RALCORP HLDGS INC NEW COM 4200 P I-SOP-02 114ep-02 97.75205 99 624 OD (187195) 
RAMCO-GERSHE,NSON PPTYS TR COM 3.40D P 30-Aug-02 I-SepM 69,155 OD 69,10602 4998 
RAMCO-GERSHENSON PPTYS TR COM 400 P I-Sep-02 20-0~ 799439 813600 (14161) 
RARE HOSPITALITY INTL INC COM 2,70D P 17-Oct-01 25-MV-02 88,79321 49,84200 1695121 
RARE HOSPITALITY INTL INC COM SDO P 17-Oct-01 I WLd-02 1452784 1107600 3,45164 
RARE HOSPITALITY INTL INC COM I'loo P 17-Oci-M 10-Jul-02 27,96137 20 306 00 7,6155 37 
RARE HOSPITALITY INTL INC COM 1700 P 17-00-01 Skd-02 4449241 3138200 1311041 
RARE HOSPITALITY INTL INC COM 300 P 17-Oct-01 3D.Au2-02 798720 55380D 2,44926 
RARE HOSPITALITY INTL INC COM 3200 P IS-001-01 30ALV-M 115,19743 59,33472 25 aS2 71 
RARE HOSPITALITY INTL INC COM Sw P 17-W-01 2-Aug-02 1930501 1476300 4,53701 
RARE HOSPITALITY INTL INC COM 1 500 P 17-Oct-01 I-AL,9-02 38,36224 27 SW 00 1067224 
RARE HOSPITALITY INTL INC COM 210D P ls~od-ol I-Sep-02 54,83100 3893841 1509259 
RARE HOSPITALITY INTL INC COM 1.000 P 19-Od-M "op-02 26,11000 1839000 7.72000 
RARE HOSPITALITY INTL INC COM 1200 P I-S@F~02 204>~02 3154189 3133200 209ag 
RAS 0 6ODDEUR 13050 P IDSOP-00 12-Sep-02 15446861 16125355 (681494) 
RAS 0 GODDEUR 25D P IS-~ 12-Sep-M Z959 17 308972 (13055) 
RAS 0 600DEUR 3,950 P 19--A~W 23-Dec-02 47,02365 48,81752 (99397) 
RAS 0 SODOEUR 5,650 P I S-SGPDO 23-13~02 6840598 6982774 (142176) 
RAS 0 6000EUR 8.0D0 P 1%-Sep-W 274X~W 7245893 7415338 (1,696443) 
RAS 0 6000EUR 8500 P 19-Sep.00 30.D~02 10267893 10505058 (2 171 65) 
RAT10NAL SOFTWARE CORP NEW COM B.Sw P 24-Ja"2 16-Apr-02 135,292 93 209 1134 34 (74,54201) 
RATIONAL SOFrWARE CORP NEW COM I I 4DD P 7-MW-02 lrApr-02 179,34166 22987188 45053022) 
RATIONAL SOFTWARE CORP NEW COM a ODD P I&J~02 ISAW-02 13529293 19494136 (59 SM 53) 
RATIONAL SOFTWARE CORP NEW COM 400 P 3-.!W~02 8-Jur,02 479385 833800 (355415) 
RATIONAL SOFTWARE CORP NEW COM 2200 P 25-Ad-02 254uW2 14,8" 00 14,8964 OD 0 CIO 
RATIONAL SOFTWARE CORP NEW COM 12 3DD P 25-JUM 25-A"2 83,27103 8425131 (98031) 
RATIONAL SOFTWARE CORP NEW COM 30D P 3,Jan-02 1%,Sep-02 1,62476 6,25350 (4,52875) 
RATIONAL SOFTWARE CORP NEW COM 400 P 20-Mm-02 19-Sep 02 2,16033 6,71788 (455155) 
RAYMOND JAMES FINL INC COM 1100 P 25-Jtd-02 25-A"2 27,28000 27,34600 (6600) 
RAYMOND JAMES FINL INC COM 1 .60D P 25-Jul-02 25-JLd-02 39,680 OD 39 680 OD 000 
RAYMOND JAMES FINL INC COM 6500 P 3OAug-02 I-Sep-02 183 300 OD 183,30000 OOD 
RAYMONDJAMES FINL INC COM 19 60D P 3DAug-02 I-SOP402 552,72000 553,89600 (1 .17600) 
RAYMOND JAMES FINL INC COM 1,100 P XI-Aug-02 I-Sep-02 31 an 00 31 ia7 97 (16797) 
RAYMOND JAMES FINL INC COM 13 9DO P 3DAug.-02 I-SePO2 391 8130 00 39529654 (331654) 
RAYONIER INC COM goo P 2&Jul~02 25-JuW2 42,34500 42,34500 000 
RAYONIER INC COM 1,100 P 25-JuW2 25-Jul-02 61,75500 5223999 (48499) 
RAYOVAC CORP COM 3w P 14-Feb-00 3DAng-02 413273 658:180 (244807) 
RAYOVAC CORP COM 400 P i5-Feb-00 30-Aug-02 551031 8,sw 00 (302569) 
RAYOVAC CORP COM 400 P 16-Feb-00 30 AuqM 5,51031 8,38900 (287869) 
RAYOVAC CORP COM 1600 P 23-MM-00 30,~ 22 D41 25 3800928 (1596803) 
RAYOVAC CORP COM 20D P 22-May-01 30,~ 275516 470500 (1 .94984) 
RAYOVAC CORP COM 200 P 11-Feb-00 30-ALV-02 2,72000 4,66226 (19,4226) 
RAYOVAC CORP COM 40D P i4-Feb-OD 30,Aug-02 544000 8,77440 (3.3U 40) 
RAYTHEON CO COM NEW 4500 P 2&JuW2 254.4-02 13828500 13B 2a5 00 000 
RAYTHEON CO COM NEW 31200 P 26-Jul-02 25-Jut42 958,77600 95811458 68144 
RAYTHEON CO COM NEW Iswo P 3_MBY-01 14-AUg-02 sw 809 61 440 OW OD 9080961 
RAYTHEON CO COM NEW 3,000 P S-May-01 14,~ 99,52680 8643960 13,08720 
RAYTHEON CO COM NEW 4,400 P 9-May-01 14-Aug-02 M 972 64 129 .23724 1673540 
RAYTHEON CO COM NEW 1400 P 10MOY-01 14,4jj942 4644584 4131050 5,13534 
RAYTHEON CO COM NEW 1200 P lGAiny-01 14-Aug-02 39,3B529 3540900 397729 
READ RITE CORP COM 7.10D P 9-Jar,02 22-Feb-02 1859319 5784015 (3924696) 
READ RITE CORP COM 18800 P 9-Jan-02 20-Feb-02 4787382 15152490 (10365108) 
READ RITE CORP COM I 1 .00D P 9- .10~02 21-Fe"2 28 9137 55 $9,61150 (6070395) 
READ RITE CORP COM 4 20D P 9-Jan-02 20-Feb-02 1067875 3421530 (2363655) 
READERS DIGEST ASSN INC CL A 100 P 3-Jww*2 22-Feb-02 201176 22M 50 (25474) 
READERS DIGEST ASSN INC CL A 7,W0 P 25-JLd-02 25,kd-02 10920000 105,51940 3 6W 60 
REAL NETWORKS INC COM 6.3w P 2SJW-02 25-Ad-02 22,36500 2301768 (65268) 
REALTY INCOME CORP MD COM 30D P 30-Aug-02 I-Sep02 1014000 10.20600 (6600) 
REALTY INCOME CORP MD COM asw P 3GAug-02 I~Sep-02 287,300 OD 289,51510 (221510) 
REALTY INCOME CORP MD COM aw P I-Sap-02 2e-Sep-02 27551 17 2704000 51117 
REALTY INCOME CORP MD COM 8,000 P 1-Sep,02 34OU-02 271 14222 27040,000 74222 
RECKSON ASSOC REALTY CORP COM 38M P 25-JL"2 2&Jul-02 82 080 DD 82411 74 (33174) 
REDWOOD TR INC COM 5400 P 3GAug-02 I.Se"2 161,13600 161 SW 74 (66474) 
REEBOK INTL LTD COM Sw P 25-AJ16M 2S-JuM 20 354 03 20.38400 000 
REEBOK INTL LTD COM 3500 P 25-Ad-02 25,kd-M 89 180 03 8936970 (18970) 
REGAL BELOIT CORP 4,500 P 12-MW-02 30-ALg-02 87,94759 lD4,a2S 00 (16,67741) 
REGAL BELOIT CORP 100 P 13-MM-02 3&Aug-02 1,96439 247606 (52167) 
REGAL BELOIT CORP 675 P 2SAX-02 30-Aug-02 13,19214 1748156 (4,28942) 
REGAL BELOIT CORP 4SO P 22-May-02 30,~2 879476 11877 03 (308227) 
REGAL BELOIT CORP 103 P 2.2-May-02 I-Sep-W 2 GDO 50 271852 (71002) 
REGAL BELOIT CORP 147 P 23-May-02 I-SepO2 2,86650 3 SW 16 (99966) 
REGAL BELOIT CORP 975 P 21-Jun-02 I-Sep-02 1901250 2459438 (558188) 
REGAL BELOIT CORP 1125 P 244~02 I~S*I>02 2193750 2665148 (471390) 
REGAL BELOIT CORP 5w P 29-Jul-02 I-Sep-02 10,72500 1037575 34925 
REGAL BELOIT CORP 100 P I-Sep-02 2N)~02 199621 1,95000 4621 
REGAL ENTArr GROUP CL A 1.3m P 25-JuW2 25-Jul~M 24,245 OD 2430493 (5993) 
REGENCY CTRS CORP COM 17W P 25-Jui-02 25-AA-02 48 450 03 48,450 03 000 
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REGIONS FINI. CORP COM 2 60D p 25-JU-02 2&Jul-02 84.37000 54,37000 000 
REGIONS FINL CORP COM 16,200 p 25-Jul-02 25-JuI-02 525,69000 513 af3 78 11 .87622 
REGIS CORP MINN 700 P 8-Aug-01 15-Apr-02 19,45227 13,96955 548272 
REGIS CORP MINN 2,100 p 8-Aug--01 12-Apr-02 5817601 41,901 65 16,26736 
REGIS CORP MINN 6,100 P 8~1 X1,Aug-02 155,54531 121,73465 3381068 
REGIS CORP MINN 1 .700 P S-Aug-01 30~~ 4334569 33 966 OD 9.38269 
REGIS CORP MINN 1200 P B-Aug-ol I-SOP-02 3D,672 00 23,97600 6,9%00 
REGIS CORP MINN 2,900 P IG-ALO-01 1-Sep-02 74,12400 58,02320 16,10080 
REGIS CORP MINN 300 p 13-Aug-01 I-Sep-02 766800 6w9w 1,05900 
REGIS CORP MINN 1200 P 14-AUg-01 i-Sep-02 30,67200 24091 66 OSW44 
REGIS CORP MINN 1000 P 21-Se"i I-Sep-02 25,56000 iS 753 75 6 T78 25 
REGIS CORP MINN 1,930 P I-SOP-02 IS-Nov-02 5593431 48 .564 00 7,37031 
REGIS CORP MINN 4,700 P I-Sep-02 2043~02 122,71471 12013200 258271 
REINSURANCE GROUP AMER INC COM 1.2W P 25-JuiQ2 25-Jul-02 3224400 32 .6a2 96 (43096) 
RELIANCE STIL & ALUM CO 2050 P 25-,~l 30-Aug-02 49,97339 51 250 OD (1,27661) 
RELIANCE STL & ALUM CO 2 T75 P 28-Jun-01 I-SOP-02 67,116600 69 375 OD (2,22000) 
RELIANCE STL & ALUM CO so p 29-JL"l I-SOP-02 1,210 OD 1,26100 (5100) 
RELIANCE STL & ALUM CO 275 P 30-Jul-01 I-Sep,02 6,655 DD 6,96437 (30937) 
RELIANCE STL & ALUM CO 400 P 29-Jul-02 I-Sep-02 9 690 00 1024412 (56412) 
RELIANCE STL & ALUM CO 1,100 P 1-Sep-02 18-1,1~02 2314330 2682000 (347670) 
RELIANT ENERGY INC 3 40D p 25-JuI-02 25-JuM 29,92000 29 020 W 000 
RELIANT ENERGY INC 19ODO P 25-Jul-02 25-Jul-02 167,20000 144 837 W 22.36300 
RELIANT RES INC COM 3500 p 25-Ad-02 25-JLd-02 18 130 OD 16,51695 151315 
REMEC INC COM 3125 P 26-Sep-01 31)Auj~-02 12 WS 99 2456406 41219507) 
REMEC INC COM 3,250 P 27-Sep-01 30-Aug-02 1317575 24 907 35 (11,73160) 
RFMEC INC COM 150 p 3D-Oct-01 30-Aug-02 60811 1,28400 (57sag) 
NEMEC INC COM 575 P 21-13~01 30-Aug-02 233109 563126 (3,30017) 
REMEC INC COM 1025 P 31-Jan-02 3D-Aug-02 415543 10,35250 (619707) 
REMEC INC COM 1125 P 13-Feb-02 30-Aug-02 4.560 B4 1050998 (594914) 
REMEC INC COM 5w P 21-Feb-02 30-Aug-02 202704 4 125 W (209796) 
REMEC INC COM 1525 P 22-Feb-02 30-Aug-02 618247 1255334 (637087) 
REMEC INC COM 2300 P 4-Mar-02 30-ALQ-M 932438 18.29972 (8,97534) 
REMEC INC COM 1325 P 22-May-02 30-Aug-02 537165 1103818 (5,666 53) 
NEMEC INC COM ow P 29-A"2 30-Aug-02 3 B51 37 442605 (57468) 
REMINGTON OIL & GAS CORP COM 1710 P 30-Au,-02 I-Sep-02 112 035 00 113 

652 0, "617 00, 

REMINGTON OIL & GAS CORP COM 1300 P I Se"2 2DOeo-02 21 79163 18 015 W 287563 
RENAL CARE GROUP INC COM 3500 P 25-Jul-02 25-JuI-02 S8,63000 os,a-41 75 (21175) 
RENAULT REGIE NATIONALE DES 1100 p 2-Apr-02 22-May-02 5594241 5022217 572024 
RENAULT REGIE NATIONALE DES 1500 P 2-Apr-02 23-May-02 74.50187 Sa 484 78 6,01709 
RENAULT REGIE NATIONALE DES 700 p 25-Apr-02 28-Jun-02 3238212 31,85994 52213 
RENAULT REGIE NATIONALE DES 300 P 2-Apr-02 28-Jun-02 1387005 1369896 18109 
RENAULT REGIE NATIONALE DES 600 P 25-Apr-02 2-Jul-02 26,679 3B 27,30951 (62913) 
RENAULT REGIE NATIONALE DES 300 p 25-Apr-02 I-A"2 1381076 13,SU 26 15650 
RENT A CTR INC NEW COM 50 P 30-OC-01 25-MM-02 2,526 46 129250 123396 
RENT A CTR INC NEW COM law P 27-Jur,00 25-MM-02 90,9S264 41 1750D 49 T77 64 
RENT A CTR INC NEW COM 25 P 22-May-01 25-Mm-02 126323 1 15775 10548 
RENT A CTR INC NEW COM 2,000 P 25-Jul-02 25-JuWV 05,54000 97,IT7 40 (63740) 
RENT A CTR INC NEW COM 100 P 12-Jul-02 30-Dec-02 5 .055 SO 491200 14390 
RENT A CTR INC NEW COM 100 P 30-JuWa 30-13~02 505590 5.38700 (33110) 
RENT A CTR INC NEW COM 100 P 3-JuI-02 18-Doo4)2 4,69035 5 388 90 (69255) 
RENTOKJL INITIAL ORDI P 38200 P 4-SOP-01 5-MM-02 146,01582 14332129 2,194S3 
RENTOKIL INITIAL ORDIP 700 P S-Sep-ol 5-Mor.02 2,67568 263214 4354 
REPUBLIC BANCORP INC COM 2,783 P 27-Jun-W 17-Jul-02 3626351 18971 59 17,29192 
REPUBLIC BANCORP INC COM 3,146 P 25,kn-00 17~A"2 4l .OD0 90 22,42265 18,57824 
REPUBLIC BANCORP INC COM 110 P 2-Apr-01 17,Jul-02 1 .43360 121250 221 10 
REPUBLIC BANCORP INC COM 138 P 22-May-01 17-Jul-02 179200 1,SW 75 9825 
REPUBLIC BANCORP INC COM 165 p 30-Oct-01 17-Ju6W 2.15040 2 173 SD (2310) 
REPUBLIC BANCORP INC COM 8200 p 30-Aug-02 1461~02 11111000 11111000 000 
REPUBLIC SVCS INC COM 3,100 P 1-Oct-01 16-May-02 S4,aS2 13 4980243 IS05970 
REPUBLIC SVCS INC COM IGODD P I-W-01 29-May-02 337,589 al 257,04480 OD,545 01 
REPUBLIC SVCS INC COM 10 900 P 25-JuW2 25-Jul-02 18540900 186,76733 (1,34a 33) 
REPUBLIC SVCS INC COM 1300 P 3D-Aug-02 I-Sep-02 26,78000 2693704 (15704) 
REPUBLIC SVCS INC COM so Ow P 3D-Aug-D2 I-Sep-02 1030,000 OD 1037,10500 (710500) 
RESMEDINC 700 P 14-Fab-01 5-Feb-02 27,13659 3198307 (474648) 
RESMEDINC 30D p 21-SOP-01 &Feb.02 11,67282 13,96500 (2,29218) 
RESMEDINC 4000 P 14-Fab-01 4-Feb-02 152024SI 182,76040 (3073589) 
RESMEDINC 100 P 3-Jan-02 20-MW-02 3,96344 527450 (1 .311 D6) 
RESMEDINC ID0 P 3-Jan-02 25-Mw-02 3,SB244 527450 (129206) 
RESMEDINC 20D P 3-JW,02 16-Apr-02 7,91476 10,54900 (2,63424) 
RESMEDINC 200 P 3-j2r,02 29-May-02 558683 10,549 OD (4,982 M 
RESMEDINC 200 P 3-Ja~W 14-Jun-02 625314 10 549 W (5,295 86) 
RESMEDINC 100 P 3-Jan-02 3-Jul-02 2,69292 527450 (258155) 
RESMED INC 200 p 28-Jan-02 3,kd-02 5,38584 8,72500 (3,33916) 
RESMEDINC 100 P 5-Feb-02 3-Jul-02 269292 386250 (116958) 
RESMEDINC 1,300 P 30-Aug-02 I-Sep-02 4044300 40,44300 000 
RESMEDINC Boo P 30-Aug-02 I-Sep-02 24,88a 00 25,14104 (25304) 
RESMEDINC Sm P I-Sep-02 13-Sop-02 15,43953 15,55500 (11547) 
RESMEDINC 200 P I-Sep-02 20-0~02 5,97470 6222W (24730) 
RESOURCES CONNECTION INC COM 3,DD0 P 3~2 I-Sep-02 52,23000 5509740 (286740) 
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RESOURCES CONNECTION INC COM 100 P I-S&P-02 13-SOP-02 1,77538 1,741 0) 3435 
RESOURCES CONNECTION INC COM 2900 p I-Sep-02 2&00-02 48,26701 5048900 (222199) 
RESOURCES CONNECTION INC COM soo P aRep-02 2SOCI-02 832190 854800 (22610) 
RESPIRONICS INC COM 4,700 P 30-Aug-02 I-Sep-02 1592W 00 15852348 75952 
RESPIRONICS INC COM 400 p 30-Aug-02 I-Sep-02 13,55600 1349138 6454 
RESPIRONICS INC COM 700 P 30-AugM I-SOP-02 2372300 2389898 (17598) 
RESPIRONICS INC COM 16 too P 30,~ I-SOP-02 54562900 54992144 (4,19244) 
RESPIRONICS INC COM 1200 F, I-Sep-02 2DOW-02 35,33005 40,66800 (533795) 
RETEK INC COM 800 p 17-N~99 I "Awl-02 2209938 12 ODO 00 1009838 
RETEK INC COM 200 P 23-&W-CO 14-Mily-02 5 524 So 1 1 400 00 (S87540) 
RETEK INC COM 100 P 28-MN40 I4MffYM 276230 5,80234 (304004) 
RETEK INC COM too P 29WM-00 14-May-02 276230 522143 (24S913) 
RETEK. INC COM 100 P 30AW-00 14-May-02 276230 4,83142 (2,06912) 
RETEK INC COM 25 P 22-May-01 14-May-02 69D 57 100500 (31443) 
RETEK INC COM 75 P WJu60I 14-M"M 2,07172 244125 (39953) 
RETEK INC COM 50 P 3VM-01 14-May~02 138115 92500 45615 
RETEK INC COM I .ODD P 22-Jf~ 14MBY602 276Z298 2594000 1682 98 
RETEK INC COM 1 700 P 12-Apr-02 19%kd-02 1039671 4400790 (3361119) 
RETEK INC COM 3,200 P 12-Apr-02 1044-02 2048322 82 SM 40 (8235518) 
RETEK INC COM 1,6w P 15-Apr.02 25-Jul-02 905572 41,95488 (3289916) 
RETEK INC COM 2 ODO P 15-Apr-02 23-Jul-02 11,41955 52,44360 (41,02395) 
RETEK INC COM I sm P 15-Apr-02 22-Jul-02 1083747 47,19924 (M.361 77) 
RETEK INC COM 200 P 12-Apr-02 22-Jul-02 120418 5,17740 (397324) 
RETEK INC COM 2300 P 12-Apr-02 5~A"2 4Or246 71 59,54010 (192S339) 
RETEK INC COM 1,600 P 15,Apr-02 29JL"2 9 379 117 4195488 (3257501) 
RETEK INC COM 100 P 15AW-02 30%KdM w 15 262218 (200003) 
RETEK INC COM 1100 P &Way~M 30,~ 6,84366 24,35334 (1750968) 
RETEK INC COM 1,400 P B-Mmy-02 2-Aug-02 975840 3099516 (2123676) 
RETEK INC COM 300 P 8-May-02 5-AU9-02 1326914 664182 (4,81488) 
RETEK INC COM 1200 P 84A".02 I-ALV-02 8,25683 2656728 (IS 310 45) 
RETEK INC COM 10700 P 30-Awg-02 I-SOP-02 5232300 53,66050 (1,33750) 
RETEK INC COM 300 P I-Sep-02 13-Sep-02 137713 146700 (8987) 
RETEK INC COM 10400 P I-Sep-02 4-0c&02 18,30344 50 &% 00 (3255256) 
RETEK INC COM 2 too P 3-~ 44d-02 369589 998291 (629402) 
REYNOLDS 11 REYNOLDS CO CL A 9OW P 25,JI"2 25-3~1~ 209 .071100 206,335 W T3440 
REYNOLDS A REYNOLDS CO CL A 9400 P 30,AAQ.02 I-Sep-02 233,59D 00 23359000 000 
REYNOLDS & REYNOLDS CO CL A 700 P 30-Aug-02 1-SOP-02 1739500 17,&W 02 (25802) 
REYNOLDS & REYNOLDS CO CL A 8,500 P 30-Aug-02 1-Sep-02 211,22500 21420035 (303535) 
REYNOLDS & REYNOLDS CO CL A 100 F, 3-Jul-02 II-Nov-02 2,48892 2.63900 (20208) 
REYNOLDS & REYNOLDS CO CL A 18 600 P I-Sep-02 16-0~ 477,14444 46221000 1493444 
REYNOLDS FU TOE HLOGS INC COM 6,500 P 25-JuW* 2SJut-02 34281000 339,558 70 325130 
RF MICRO DEVICES INC COM 300 P 34&~02 12-MW-02 603440 6,43650 (40210) 
RF MICRO DEVICES INC COM 30D P 3-JW~02 16,44)r-02 6,01931 6,43650 (41719) 
RF MICRO DEVICES INC COM 200 P 342~W 29L-May-02 346489 4 291 Do (82611) 
RIF MICRO DEVICES INC COM 5,500 P 26-Sep-01 7-Jun-02 55 = 41 108,61675 (5278134) 
RF MICRO DEVICES INC COM 4400 P 27-SOP-01 7-Jur,02 44 5W 33 70,31200 (25,643 67) 
RF MICRO DEVICES INC COM 3300 P 28-Sep-01 7-Jun-02 33,50125 54,05400 (2055275) 
RF MICRO DEVICES INC COM 1,100 P ID.Oct-ol 7-Jun-02 11 16708 21,15819 (9,98911) 
RF MICRO DEVICES INC COM 600 P 11-Od-ol 7.Aff~02 0091 14 13,59012 (749898) 
RF MICRO DEVICES INC COM 6DD p 11-00-01 7-All-02 6,09114 1346476 (7,39362) 
RF MICRO DEVICES INC COM Soo P 12-Oct-01 7-An-02 6091 14 1380000 (770886) 
RF MICRO DEVICES INC COM 400 P 15-Od-01 7-Jur,02 406076 938880 (532804) 
RF MICRO DEVICES INC COM 40D p is-W-01 7-Jun-02 4 OW 76 7,511 Do (3,760 .24) 
RF MICRO DEVICES INC COM 400 P 19.0cl-ol 7-Jun-02 4 OW 76 8,108 W (404812) 
RF MICRO DEVICES INC COM 300 P 22-Od-01 7-Jurt-02 3,0067 6,05190 (3 ODS 33) 
RF MICRO DEVICES INC COM 600 P 23-00-01 7-JLM-02 0,091 14 12 06 02 (6406488) 
RF MICRO DEVICES INC COM 10100 P 26-Feb-02 7-Jun-02 10253412 15858010 (5604598) 
RF MICRO DEVICES INC COM 10,200 P 25-Jul-02 25-NA-02 64 158 OD 68,35224 (419424) 
RF MICRO DEVICES INC COM 40D P a4ark2 IS-Au"2 309891 058200 (549509) 
RF MICRO DEVICES INC COM 300 P 284W~02 ISAuUM 232268 5,85141 (3 S" 73) 
RF MICRO DEVICES INC COM loa P 5-Feb,02 15-ALQ-02 T?4 23 171150 (93727) 
RF MICRO DEVICES INC COM 400 P S-Fab-02 3-Sep-02 249192 0,84600 (4,35408) 
RF MICRO DEVICES INC COM 200 P 22-Fat42 3-Sep-02 124596 3,11850 (181254) 
RF MICRO DEVICES INC COM 200 P 22-Feb-02 19-Sep-02 1 14636 3.11850 (191214) 
RFS HOTEL INVS INC COM 4 50D P 3GAugM I-Se"2 57,37500 57~M 00 90 OD 
RIBAPRALRM INC 1 .800 P 2546-02 25-JUM 7 524 OD 755190 (7790) 
RICOH Y50 5000 P I-No"I 17.Jmr,02 8251330 Sa 924 92 (611162) 
RICOH Y50 4000 F, I-N~01 30-Jan-02 6402946 7113994 (7 .11048) 
RICOH Y50 3 ODD P I-Now-01 31-Jen-02 48,66600 53,35496 (4,68896) 
RICOH Y50 2,0D0 P "O~01 23-Apr-02 37,09201 35 372 a5 1,71916 
RICOH Y50 2 ODD P V-NM-01 23.Apr-02 37,1192 0 1 38,76376 (1 .67175) 
RICOH Y50 3 ODD P 27-Nov-01 24-Apr-02 5592177 58.14563 (Z223 86) 
RICOH Y50 4000 P 211-Now-01 24AW-02 7456236 75.9D7 29 (1,34493) 
RICOH YSO 3,0D0 P I-N&~ol 23,W-02 6563902 5335495 228307 
RIGHT MGMT CONSULTANS INC COM 14,0DO P 3&ALV .02 1~SOP02 305 9100 00 303 590 00 231000 
RIGHT MGMT CONSULTANS INC COM em P 3DAug-02 I-Sep-02 13 1 to 00 13,000 02 10998 
RITA MED SYS INC DEL COM 21 20D p 2SAug-02 I-Sep-02 13928400 12527504 14 WE 96 
RITA MED SYS INC DEL COM 26500 P 27-ALg-02 I-SepO2 174 105 OD 156,651-25 17,42375 
RITA MED SYS INC DEL COM 26,500 P 25-Aug-02 I-S&P-02 174 .IG5 00 15601765 1748735 
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RITA MED SYS INC DEL COM 21200 P 29-Aug-02 I~Sep-()2 139,25400 129 6112 52 960148 
RITA MED SYS INC DEL COM 10 Sw P 3(~AL9-02 I-Sep4D2 69,64200 68,58942 105258 
RrrE AID CORP COM 28,500 P 25-JUW2 25~JuW2 4987500 SIAS 75 (1,95075) 
RiVERSTONE NETWORKS INC COM 19,100 P 4-Feb~W 19-Feb-02 13740332 263.79010 (128,388 78) 
RIVERSTONE NETV40RKS INC COM 900 P 8-Jan-02 19-Feb-D2 6,47450 17,74314 (11,26864) 
RrVERSTONE NETWORKS INC COM 1,200 P 23.Jw02 194eb-02 863267 20,43192 (1179925) 
RIVERSTONE NETWORKS INC COM 12800 P 21-DW,01 15-Feb-D2 92,52980 218,99264 (126,462 84) 
RIVERSTONE NETWORKS INC COM 8,OD0 P 8- .12~02 I 5-Feb-02 57831 12 15771680 (99 sas 68) 
RIVERSTONE NETWORKS INC COM 2653 P 24-A"l 4-MW-02 11,77194 3964472 (2787278) 
RIVERSTONE NETWORKS INC COM 0 P 6-Aug-01 4-Mw-02 OB3 000 093 
RIVERSTONE NETWORKS INC COM 3540 P 23-Juk0i I-MM-02 14,71619 54,13639 (39,42020) 
RIVERSTONE NETWORKS INC COM 1,760 P 24-Jul-01 I-MM-02 731557 2829954 (1898427) 
RIVERSTONE NETWORKS INC COM TIM P 3~JWW2 10-May-02 3,05212 12,87644 (962432) 
RIVERSTONE NETWORKS INC COM 800 P 5-Feb-02 10May-02 348813 I0,0D4 00 (651587) 
RIVERSTONE NETWORKS INC COM 100 P 5-Feb-02 20-Ma-f-02 3049 1,25050 (85501) 
RIVERSTONE NETWORKS INC COM 400 P 13-Feb-02 20-May-02 1,58195 4,45D 00 (286805) 
RLI CORP am P 30-ALg-02 I-Sep-02 4492000 44 920 OD 000 
RLI CORP 200 P 30-ALQ-02 I-Sep .02 11 23000 1104100 18900 
RU CORP I ODO P I-SOP-02 13-Sep-02 5828410 S615000 134 10 
RLI CORP IDD P 3-Sep-02 13~Sep.02 5.62841 5,55800 7041 
ROADWAY CORPORAT10N 2,100 P 30-Aug-02 I-Sep02 49 5W 00 5001801 (45801) 
ROADWAY CORPORATION 1600 P 30-Aug-02 I-Sep-02 37 760 OD 38 560 00 (aw 00) 
ROADWAY CORPORATION 2 ODO P I .Sep.02 13-Sep-02 64,61465 4720000 1741465 
ROADWAY CORPORATION 100 P I-Sap.02 4-Oct-02 3,805 .28 236000 144528 
ROBERT HALF INTL INC COM 2000 P 25-Jt&02 2Skd-02 3730000 37 3W W 000 
ROBERT HALF INTL INC COM 10 9DD P 25-JLA-02 25-Jud-W 203,28500 203,50518 (22018) 
ROBERT HALF INTL INC COM 600 P 3-Jan-02 12-Jul-02 13,79958 16 . 149 OD (2,34942) 
ROBERT HALF INTL INC COM Boo P 3,Jw~02 IS-Sep-02 13,14440 21,53200 (8.38760) 
ROBERT HALF INTL INC COM 2.000 P 3-Jan-02 24-Oct-02 35,50293 53,83000 (1832707) 
ROBERT RALF INTL INC CON DOD P 3-Jan-02 20-Nov-02 1463507 2102 00 (669693) 
ROBERT HALF INTL INC COM 400 P 3-Jon-02 30-D~02 6,22881 1076600 (463719) 
ROCHE HLDG AG GENUSSCHEINE NPV 2,200 P 22-Od-01 5-Mor-02 157,45767 157,01369 44398 
ROCHE HLDG AG GENUSSCHEINE NPV 2400 P 28- W-93 30-Apr-02 18153305 266 626 SB (8509363) 
ROCHE HLDG AG GENUSSCHEINE NPV 1,236 P 22-OU-01 2-Apr-02 96,76940 88,21315 8,55625 
ROCHE HLDG AG GENUSSCHEINE NPV 1164 P 18,Jan-02 2-Apr-02 9113235 7891102 12221 33 
ROCHE HLDG AD GENUSSCHEINE NPV 2,536 P 18-Jan-02 15.Apr-02 19123143 17192297 1930846 
ROCHE HLDG AG GENUSSCHEINE NPV sw P 28-Oct.98 2-May-02 3785262 5554723 (17,6964 61) 
ROCHE HLDG AG GENUSSCHEINE NPV Sw P 94)~98 2-May-02 60,56420 92,47359 (31,90939) 
ROCHE HLDG AG GENUSSCHEINE NPV 900 P 3-Feb-99 3-May-02 6937159 112,36519 (4299360) 
ROCHE HLDG AG GENUSSCHEINE NPV 9D) P 22-MM-00 3-May-02 6937159 97,alO 12 (2843853) 
ROCHE HLDG AD GENUSSCHEINE NPV Soo P 13-Jun-00 3-May-02 4524773 112,698 29 (16 "B 56) 
ROCHE HUDG AG GENUSSCHEINE NPV 450 P 13-Jun-00 6-May-02 36.88750 50,15703 (13,26953) 
ROCHE HLDG AG GENUSSCHEINE NPV 320 P 13-Jun-OD 74ARY-02 2411518 3343802 (932286) 
ROCHE HLOG AD GENLISSCHEINE NPV 1 700 P 2-Oct-00 7-May-02 120 Ill 77 150,37995 (2226818) 
ROCK-TENN CO CL A 1,900 P 30-Aug-02 I-SEP-02 30,97000 30,850 00 1 14 00 
ROCK-TENN CO CL A I Sw P 30-Aug-02 I-Sep.02 26 OBO 00 25,968 96 11104 
ROCKWELL AUTOMATION INC 2200 P 25-Jul-02 25-JUW2 3S,&qo 00 36,650 00 000 
ROCKWELL AUTOMATION INC 11500 P 25-Jul-02 25-kd-02 19262500 191,12195 150305 
ROCKWELL AUTOMATION INC 13 60D P 26-Feb-02 30-Aug-02 24139272 26375024 (22,35752) 
ROCKWELL AUTOMAT10N INC 7,9DO P 11-JUW2 30-Aug-02 140 220 T7 147 .D49 02 (682825) 
ROCKWELL AUTOMATION INC 6400 P 12-Aug-02 30-Aug-02 113,59658 11703424 (343768) 
ROCKWELL AUTOMATION INC 5,400 P 13-Aug-02 30-Aug-02 95847 11 9765144 (1,1304 33) 
ROCKWELL COLLINS INC COM 2 2DD P 25-JuW2 25-JuW2 S3.834 00 53,834 OD 000 
ROCKWELL COLLINS INC COM 12 9W P 25-Jul-02 25-Jul-02 31566300 308,27001 7,39299 
ROCKWELL COLLINS INC COM 200 P ISAug-02 300~02 4,58886 4,52840 6048 
ROCKWELL COLLINS INC COM 2w P 3D-Jul-02 10-D~02 424787 501254 (76467) 
ROGERSCORP 2,900 P 30-Aug-02 I .Sep.02 79,75000 81,72113 (1,97113) 
ROHM & HAAS CO COM 3300 P 10.D~01 25-Feb-02 12832088 11596431 1235657 
ROHM & HAAS CO COM 11,000 P 13-Dec-01 25-Feb-02 427,73627 376,61090 51,11937 
ROHM & HAAS CO COM 25W P 25-JuW2 25-Jul-02 95,10DOD 9510000 0 w 
ROHM & HAAS CO COM 5'aw P 25-Jul-02 25-Jul-02 220,93200 213,59660 7,03540 
ROHM & HAAS CO COM 5.3w P 25~Jul-02 25-AI-W 20161200 20161200 000 
ROHM & HAAS CO COM 10,WD P 3-May-02 304AIII-M 364,7112 01 3118,47a Do (2169599) 
ROHM & HAAS CO COM 2,DD0 P 3-May-02 30-Aug-02 73,24079 r7,295 60 (4,05431) 
ROHM & HAAS CO COM 2400 P 3-May-02 30-Aug-02 87,33800 02,75472 (5 .41872) 
ROHM CO, Y50 sw P 4.Mw-02 9-Apr-02 69,33351 79,30151 (9 968 OD) 
ROHM CO YSO I,ODO P 27-Feb-02 9-Apr-02 138,66701 1,40,637 92 (1,97091) 
ROHM CO Y50 7w P 5-Mw-02 7-Oct-02 T7,603 30 115 .67286 (3B 069 56) 
ROHM CO Y50 300 P 12-MM-02 7-Od-02 33 25a 56 47,537 2a (14,57872) 
ROHM CO Y50 100 P 4-Mar-02 4-Oct-02 11,38988 1586030 (4.47042) 
ROHM CO Y50 9w P 5-Mm-02 4-Od-02 102,50a 91 148,72224 (46,21333) 
ROLLINS INC 200 P 2S.Oct-02 20-Doe-02 530212 462710 67502 
ROPER INDS INC NEW COM 200 P 22-Jan-01 S-Fet~02 9,10868 7,22164 1,88704 
ROPER INDS INC NEW COM sw P 22-Jan-01 6-Feb-02 27,32605 22,14732 517873 
ROPER INDS INC NEW COM 400 P 23-Ja"l 6-Feb-02 18,21737 14,91373 3,30361 
ROPER INDS INC NEW COM 70D P 2"an-01 6-Feb-02 31,88039 26,4T7 78 540261 
ROPER INDS INC NEW COM 200 P 25-Jar,01 6-Feb-02 910868 763832 1,47036 
ROPER INDS INC NEW COM 220 P 2 Apr-O I S-Feb-02 10.01955 779130 222825 
ROPER INDS INC NEW COM 75 P 22-May-01 6-FG"2 3,41576 3,301 13 11463 
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ROPER INDS INC NEW COM 175 P 3O-JtjI-OI &Feb-02 797010 6,412 aS 1,55722 
ROPER INDS INC NEW COM 75 P 30-OCI-M 6-Feb,02 341576 3,15113 25453 
ROPER INDS INC NEW COM 100 P ISJarOI S-Feb-02 4,55434 3,64120 91314 
ROPER INDS INC NEW COM 300 P 19-jarrol &F*"2 1366302 10,96761 2,69541 
ROSLYN BANCORP INC COM 5,201) P 25-Jul-02 25-Jul-02 10363600 101,22476 241124 
ROSLYN BANCORP INC COM 9,700 P 30-Aug-02 I-SOP-02 21601900 216,019 OD 000 
ROSLYN BANCORP INC COM 1,800 P 3D.Aug-02 I~Sep-02 4008600 40 379 D4 (29304) 
ROSLYN BANCORP INC COM 35.3w P 30-AUg-02 I-Sep-172 78613100 79344163 (7,31063) 
ROSLYN BANCORP INC COM 16500 P 1-SePO2 19-N&I-02 28700,422 374 136 OD (87131 78) 
ROSLYN BANCORP INC COM 100 P I-Sep-02 13-No"2 1,67318 222700 (W 82) 
ROSS STORES INC COM 1600 P Q-Aug-01 4-MW-02 55,79980 4063904 15,16078 
ROSS STORES INC COM TOO P 21-Sep-01 4-MM-02 24,41241 18,10844 630397 
ROSS STORES INC COM 5,603 P 2&Jul-02 25-Jul-02 214,53500 216,99552 (245952) 
ROUSE CO COM 5,300 P 25-Jul-02 25-JW-02 15317000 152,75766 41234 
ROWAN COS INC COM 1,100 P 25,k"2 25-Jul-02 2040500 20,40500 000 
ROWAN COS INC COM sew P 25-JU-02 25-M-02 122,43000 12209538 33462 
ROYAL BANK OF SCOTLAND GRP ORD 5100 P IMePOO 20-Sep-02 104,39626 98,25428 6,14198 
ROYAL BANK OF SCOTLAND GRP ORD 30D P S-Oct-00 13-D~02 6,75963 649607 26366 
ROYAL BANK OF SCOTLAND GRP ORD 5100 P 13-Nov-00 134)@C-02 11491373 10958069 5,32504 
ROYAL BANK OF SCOTLAND GRP ORD 1400 P I-MW-01 13-Dec-02 31,54495 3380448 (2,25953) 
ROYAL BANK OF SCOTLAND GRP ORD 2,800 P 19-sep-00 3-DOC-02 6802683 53,94352 14.OB3 31 
ROYAL BANK OF SCOTLAND GRP ORD 2,700 P 5-oct-OO 34)00ID2 6559730 56,45460 7,M 70 
ROYAL DUTCH PETE CO EUR 50 4,000 P 19-Jul-02 30AUg-02 178,59840 185,15686 (8,5158 48) 
ROYAL GOLD INC 500 P 13-Sep-02 4-OU-02 9,64120 901195 62925 
ROYAL GOLD INC 100 P 13-Sep-02 20-13~02 2,12013 1.80239 31774 
RPM INC OHIO 8100 P 25-Jul-02 25-JuI-M 106,191 00 10369296 2498064 
RPM INC OHIO 700 P 12,bm-02 3OAug-02 10,91267 10,76446 14821 
RPM INC OHIO 18,9DO P 18-JLn-02 30ALg-02 29464212 30310586 (8,46474) 
RPM INC OHIO 7DO P 12-Jun-02 30-Aug-02 10.69800 10,76446 (6846) 
RSA SEC INC COM 21,9DO P 30-Aug-02 I-Sap-02 5168400 5444997 (2,76597) 
RSA SEC INC COM 8 ODD P I-SOP-02 13-UP-02 29,80830 1 a aeo 00 1092630 
RSA SEC INC COM 2200 P I-Sep-02 254Dct-02 8,91765 519200 3,72S65 
R71 INTL METALS INC COM 5.7m P 30-ALg-02 I-Sap-02 5766400 57 SW 97 (18297) 
RUBY TUESDAY INC 2,400 P isod-ol I-Feb-02 59,02423 41,47128 17,55295 
RUBY TUESDAY INC 3,900 P 1643CI-01 23-May-02 93.03364 6739083 2554281 
RUBY TUESDAY INC 3,300 P 16-OctOl IO-Juf-02 6627222 57,02301 9,24921 
RUBY TUESDAY INC 1900 P 17-Oct-01 IO-Jul-02 38,15874 32,72522 5,43152 
RUBY TUESDAY INC 380D P 17-W-01 11-Jul-02 74,51575 6545044 906531 
RUBY TUESDAY INC 4,6DD P 25-JuW2 25-Jul-02 8740000 8770498 (30498) 
RUBY TUESDAY INC 200 P 3-JL"2 18-Dec,02 3,45289 390600 (45311) 
RUDDICK CORP COM 59W P 30~Aug-02 1-SOP-02 98,94300 9973950 (m 50) 
RUDDICK CORP COM 1,400 P 3D-ALV-02 I-Sep-02 2347800 24,00,496 (52895) 
RUDDICK CORP COM 1,400 P I-Sep-02 13-Sep-02 2442758 2347800 94958 
RUDOLPH TECHNOLOGIES INC COM 4200 P I&Feb-Ol 22-Apr-02 141,86374 18900000 (47,13626) 
RUDOLPH TECHNOLOGIES INC COM 300 P 21-Sep-01 22-Apr-02 10.13312 757421 2,5W 91 
RUDOLPH TECHNOLOGIES INC COM 1,200 P 30-Aug-02 I-Sep-02 15,12000 15 578 04 (45804) 
RUDOLPH TECHNOLOGIES INC COM 44 EDO P 30-AL19-02 I-SspO2 56448000 58142754 (1694784) 
RUDOLPH TECHNOLOGIES INC COM 28 60D P 30-AL19-02 I-Sep,02 36036000 371,17930 (1081938) 
RUDOLPH TECHNOLOGIES INC COM 2a SOD P I-Sep-02 14-W-02 34240501 36036000 (17,95399) 
RUSS BERRIE & CO INC COM 1,603 P 30-Aug-02 I-Sop-02 5379200 5416496 (372-W) 
RYANS FAMILY STEAK HOUSES INC 1,400 P 30-AUg-02 I-Sep,02 16,68800 16 99S DO (30800) 
RYANS FAMILY STEAK HOUSES INC 3700 P 30-Aug-02 I-Sep-02 4410400 44,81810 (71410) 
RYANS FAMILY STEAK HOUSES INC 3300 P 30-Aug-02 I-Sap-02 39,33600 39,97290 ISM 90) 
RYANS FAMILY STEAK HOUSES INC 32,700 P 30-Aug-02 I-Sep-02 3B9 784 00 41388390 (24.09990) 
RYANS FAMILY STEAK HOUSES INC 10 SOD P I-SeP402 19-N~02 110.25151 126,35200 (1610049) 
RYANS FAMILY STEAK HOUSES INC 100 P I-Sep,02 5-Nov-02 1,01907 1,192 OD (17293) 
RYANS FAMILY STEAK HOUSES INC 2,DDD P I-Sep-02 20-De"2 2236712 2384000 (147290) 
RYANS FAMILY STEAK HOUSES INC 100 P I-Sep-02 13-13~02 1.09630 1,192 OD (9570) 
RYDER SYS INC COM Soo P 25-Jul-02 2-~A"2 14,348 OD 14,34600 000 
RYDER SYS INC COM 36 P 25-Jul-02 25-J,"2 86076 86148 (072) 
RYDER SYS INC COM 3964 P 25~Jul-02 25-JuW2 94,77924 94,77924 000 
RYDER SYS INC COM 6100 P I-Feb-02 30-Aug-02 157, w 29 15881960 (1,67431) 
RYDER SYS INC COM 6 ODD P 4-Feb-02 30-Aug-02 154,56914 155,91120 (134206) 
RYDER SYS INC COM 15M P 13-Jw~02 30-Aug-02 3864229 41 79750 (3,15521) 
RYDER SYS INC COM IDD P 18-Aw02 30-ALg-02 2,57615 2,79973 (22358) 
RYDER SYS INC COM 7,100 P laJLr,02 30-Aug-02 18590718 19878083 (12,87365) 
RYLAND GROUP INC 90D P 2-~Jul-02 25-Jul-02 35,nS OD 3523500 000 
RYLAND GROUP INC 1 ODD P 25-Jul-02 254042 3915000 39,1125 00 (67500) 
RYLAND GROUP INC 5,30D P 30~~ I-Sep-02 22604500 226,04500 ODD 
RYLAND GROUP INC 2200 P 3GAug-02 "ep.02 93 5230 00 95,887 00 (2 .05700) 
RYLAND GROUP INC 40D P 30-Aug-02 I-Sep-02 17,OBOOD 17,31900 (259 OD) 
RYLAND GROUP INC 1400 P 30-Aug-02 "CI~02 59,71000 6052396 (81395) 
S, CORP COM 10,700 P 30-Aul?-02 1-Sep-02 55,96100 S598100 000 
siCORPCOM 9010 P i-Sap-02 13-SOP-02 605010 470700 34310 
Sl CORP COM 1 .700 P I-Sep-02 IS-N~02 921712 889100 32612 
SABRE GROUP MUDGS INC CL A 100 P 3-Jar,02 22-Fe"2 4,20758 4,16450 4305 
SABRE GROUP HUDGS INC CL A 100 P 3-Jii*02 2&MW-02 4,66S26 4,16450 SOD 76 
SABRE GROUP HLDGS INC CL A 2,9DO P 24-JA~02 11-Jul-02 8338785 12I,9D8 17 (38,52032) 
SABRE GROUP HUDGS INC CL A I 30D P 25,Jan-02 11-Jul-02 37,38076 54,a29 71 (17 44a 95) 
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SABRE GROUP HUDGS INC CL A Soo P 28-Jan-02 11-Jul-02 1725266 2592000 (B 867 34) 
SABRE GROUP HLDGS INC CL A 4500 p 254ar,02 11-Jul-02 12939495 197,39475 (6799980) 
SABRE GROUP HLDGS INC CL A 100 P 28,Jan-02 12 Jul-02 297891 4 388 55 (1,407S4) 
SABRE GROUP HLDGS INC CL A 2300 P I-Mv-02 12,M.02 611,514 93 103,09129 (3457636) 
SABRE GROUP HLDGS INC CL A 1200 P I.MN-02 18-M-02 29,87201 5378676 (2391475) 
SABRE GROUP HLDGS INC CL A 36W P I-MM-02 19,JL4-02 85,90816 18136028 (7545212) 
SABRE GROUP HUDGS INC CL A I 6DO P 25,kd-02 2S-Ju~-M 36,49600 3649600 000 
SABRE GROUP HUDGS INC CL A 14400 P 25-Jul-02 25-Ju$.M 328,46400 32926608 (80208) 
SABRE GROUP HLDGS INC CL A 100 P 3,J&I-02 15-Aug-02 2 "702 416450 (171658) 
SABRE GROUP HUDGS INC CL A 1 DOD P 2-jllr~02 13-De~M 1818985 41,57080 (23,38095) 
SAFECO CORP COM 38W P 44~02 S-MW-02 12933866 11700200 12,33866 
SAFECO CORP COM 1,500 P 29-Jan-02 5-MW-02 51,05473 44,53500 621973 
SAFECO CORP COM 1400 P 25-Ag-C2 25-A"2 4037SOO 40,37800 000 
SAFECO CORP COM 9,0D0 P 25-Jul-M 25-JL"2 259 56D 00 25818210 1,31`7 9D 
SAFEWAY INC NEW COM 30D P 3,tw,42 22-Feb-02 1267300 1182750 645 5D 
SAFEWAY INC NEW COM 500 P 3-Jan-02 S-Feb-02 20,87573 1971250 115323 
SAFEWAY INC NEW COM 2,700 P 13-N~01 22-MW.02 124,1190 68 11 4 798 W 10.09200 
SAFEWAY INC NEW COM 3DO P -~Jan-02 20-Mar-02 13,5M 28 1182750 1 ST7 78 
SAFEWAY INC NEW COM 200 P 13-NM-01 II-Apr-02 8 .83938 8 503 W 13578 
SAFEWAY INC NEW COM 1,000 P I&No"I II-Apr-02 4319690 4407670 (87980) 
SAFEWAY INC NEW COM 1 .000 P 27-N~01 II-Apr-02 43,19690 45,05970 (1,88280) 
SAFEWAY INC NEW COM 200 P 3-Jan-02 16-Apr-02 883473 7,89500 94973 
SAFEWAY INC NEW COM 5,Sw p 254u~M 25-ju~M 14610400 m 104 00 0 DID 
SAFEWAY INC NEW COM 37.8W p 25-JuW2 25-Ju~-M 986,20200 1 020 D97 26 (33 M5 26) 
SAFEWAY INC NEW COM 100 P 3-Jan-02 30-Ad-02 277191 3,94250 11 170 59) 
SAFEWAY INC NEW COM 4w p 3-Jan-02 12-Ad-02 12,21163 15 T70 DID (355837) 
SAFEWAY INC NEW COM 200 P 3-~ 15-~ 5,75640 788500 (2 .128 W) 
SAFEWAY INC NEW COM 200 P 3-JaD-02 7-Aug-02 5,339 a3 7 835 OD (2 545 M 
SAFEWAY INC NEW COM 200 P 3-J=~M II-Sep-02 555293 788SOO (2 .33217) 
SAFEWAY INC NEW COM 20D P 3-Jan-02 27.Sc"2 4,63186 7 815 00 (325314) 
SAFEWAY INC NEW COM 300 P 3-Jar~02 3-SOP-02 7,55377 1152750 (427373) 
SAFEWAY INC NEW COM 100 P 3-Jan-02 16-Od-02 2,32093 3,964250 (162157) 
SAFEWAY INC NEW COM 100 P I~Jlun-02 I-Nov-02 2,32842 307595 (74943) 
SAFEWAY INC NEW COM 200 P 14-Jur~02 2-Dec-02 4,77585 615170 4137585) 
SAKS INC COM 8 5DD P 25-JUW2 25-JuM a7,2100D 8777185 (56155) 
SAKS INC COM 4100 P 5,Affl-M 30-AUg-02 43.54200 58 sm se (13096455) 
SAKS INC COM 4,400 P 6,AwI-M 30-Aug-02 46,T70 58 W.75916 (13 988 58) 
SAKS INC COM 4,7DD P 6-AM-02 3DAug-02 4979546 6492488 (15,12940) 
SAKS INC COM 3 SW P &,kr~02 30-Aug-02 37,08173 40331 IS (1124942) 
SALTON INC COM 8,201D P 30-AUOM I-SOP02 73.88200 74,66502 (78392) 
SALTON INC COM 3 20D p I-SOP-02 4-Oct-02 2712238 28,&12 00 (170062) 
SALTON INC COM 2200 P 1-Sep-02 2SOct-02 2352851 1982200 3,70551 
SALTON INC COM 1,500 P I-SOP-02 18-Nov-02 17.87346 1351500 4,358 4S 
SAN PAOLO-IMI SPA EUR2 a 2,8M P 2-Jul-98 21-00-02 17,40155 42,25193 (24 &90 38) 
SAN PAOLO-IMI SPA EUR2 8 14,100 P 9-JuI-SB 21-Oct-02 8762922 22134887 (13371965) 
SAN PAOLO-IMI SPA EUR2 8 1700 p 14-Aug-M 21-W-02 10,56522 2605755 (15,49233) 
SAN PAOL04MI SPA EUR2 8 4,700 P 14-Aug-98 3-Dec-02 34.23655 720641 48 (37,SN 91) 
SAN PAOLO-IMI SPA EUR2 8 4,100 P 14,Aug-95 44*0,02 29,43475 62.8" 67 (3340992) 
SAN PAOLO-IMI SPA EUR2 0 12100 p 22-MW-OD 4-De"2 86,86840 17991659 (9304819) 
SAN PAOL04MI SPA EUR2 8 1,5w P 2-00-00 4-DOG-02 10.76881 24,37806 (1360925) 
SAN PAOLO-IMI SPA EUR2 8 5100 P 2-W-M 5-DOC-02 36,97341 82 US 40 (45,91199) 
SAN PAOLO-IMI SPA EUR2 8 8200 P 27-Se"I 54300-02 59,44744 80,S4986 (21,50242) 
SAN PAOLO-IMI SPA EUR2 8 1100 P 28-Sep-01 5-DeO4D2 797466 11,28023 (3 305 57) 
SAN PAOL04MI SPA EUR2 8 1000 P 44OC-01 &D~02 7,24969 10,44423 (3,19454) 
SAN PAOLO-IMI SPA EUR2 8 aw p 54OC-01 5-Dac-02 579975 825988 (246013) 
SAN PAOL04MI SPA EUR2 8 1600 P 8-00-01 54DO0472 I I'sBS 50 1618690 (4,58740) 
SAN PAOLO-IMI SPA EUR2 8 1,7010 P 11-oct-ol 94)~02 11,83455 17,19858 (5,36402) 
SAN PAOLO-4MI SPA EUR2 8 1100 p 8-Od-ol 6000-02 762719 1112849 (350130) 
SAN PAOLO-IMI SPA EUR2 8 1500 p G-Ocl-ol 6-Dec-02 10,40071 15,39556 (4,99585) 
SAN PAOLO-IMI SPA EUR2 a 3622 P lo-Oct-ol 6,Doc-02 25,11424 3702957 (1191533) 
SAN PAOLO-IMI SPA EUR2 8 4,078 P 12-Oct-01 6-DOO-02 2"76 06 4392346 (15,64740) 
SANDISK CORP 3,800 P 30-Am" I-Sep.02 61,%800 81,59800 000 
SANDISK CORP 1200 P 30-Aug-02 I-Sep-02 19.45200 19,43496 1704 
SANGSTAT MED CORP COM 7,100 P 25-Jut-02 I-Sep-02 129,29100 16087180 (3158080) 
SANGSTAT MED CORP COM Soo P 26-Jul-02 I-Sep-02 910500 113S315 (227815) 
SANGSTAT NED CORP COM 3,100 P 29-Ad-02 1-SeP4D2 5845100 75,48500 (111 034 00) 
SANGSTAT MED CORP COM 8600 P 30-Aag-02 I-Sa"2 ISO em 00 156 SDS 00 OOD 
SANGSTAT MED CORP COM 13,70D p 3(),~ I-SOP02 249 AIT7 00 252."S 79 (296879) 
SANGSTAT MED CORP COM 14 SW P I-SOP-02 28-Nov-02 23064888 264 045 OD (3339612) 
SANGSTAT MED CORP COM 58w P I-Sep-02 16-D~02 72.17707 106 Bill 00 (33."0 93) 
SANGSTAT MED CORP COM 9200 P I-SePO2 IIDDC-02 114,29366 16752200 (53,23834) 
SANGSTAT MED CORP COM 3,500 P I-Sep-02 19,Dec-02 38 576 2a 63.73500 (250587-2) 
SANGSTAT MED CORP COM 20800 P 27-Sep-02 19-De"2 229,84761 440.WS 28 (21015767) 
SANMINA-SCI CORP 500 P 3-Jan-02 13-Fab-02 a 607 40 1081250 (4,20510) 
SANMINA-SCI CORP 1200 P 3,kin-02 12-Ma-02 16,03775 2595000 (991225) 
SANMINA-SCI CORP 600 P 3-J~02 4-MM-02 7,16689 1297500 (580011) 
SANMINA-SCI CORP 500 P 3,Jar,02 28-Mm-02 606530 1081250 (4 .74420) 
SANMINA-SCI CORP Soo P 3-~ IGApr-02 8.69574 17 300 DO (6 .504 20) 
SANMINA-SCI CORP 200 P 224M~M 16,W-02 217383 343252 (QS8 59) 
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SANMINA-SCI CORP 50D P 22-jw~W 24-AW-02 568732 8.58130 J2,893 98) 
SANMINA-SCI CORP 200 P 22-J~ 104""2 221863 343252 (121399) 
SANMI"SCI CORP 3w P 254W~02 IWArl,02 332780 4,401 9D (1 .07410) 
SANMINA-SCI CORP 5700 P 2Shd.02 25,kd-02 2006400 20,084 OD ODD 
SANMINA-SCI CORP 37 ODD P 25,KdM 25-JUW2 130.24000 134 691 10 (4451 10) 
SAMMINA-SCI CORP 20D P 25-JWM 3-Sepa2 67597 2.QU 60 (225963) 
SAROFI-SYNTHELABO EUR2 22M P 19-Apr-01 31343~02 M,670 41 118,814 B5 26 855 56 
SANOFI--SYNTHELAB0 EUR2 300 P IS,Apr-0I 13-Sep,02 4494S65 43.205 40 1 740-25 
SANOFI-SYNTHELASO EUR2 I 50D P 19-Apr-01 1&,Sep-02 92 DDS 53 01,01013 990 40 
SANYO ELECTRIC CO Y50 13 ODD P 12-D~01 3D-Jam-02 50.64715 69.70557 (19,05842) 
SANYO ELECTRIC CO Y50 13000 P 12-0~01 29-Ja"2 52,12210 6970557 (1758347) 
SANYO ELECTRIC CO Y50 ISODO P 15-D~01 4-Feb-02 5378886 73,154 55 (19.38769) 
SANYO ELECTRIC CO Y5D 5,000 P 12 De"I I-Feb-02 18.55856 2880993 (822127) 
SANYO ELECTRIC CO Y50 15000 P 13-Dec-01 I-Feb-02 55,76S69 79,75693 (24021 .24) 
SANYO ELECTRIC CO Y50 7.000 P 18-Dec-01 1-Fab-02 26,02399 34 13B 79 (0,11480) 
SANYO ELECTRIC CO Y50 7 ODO P i9-Dec-01 4-Feb-02 25,00120 3411120 (902000) 
SANYO ELECTRIC CO Y50 24 ODD P 21-Dec-01 4-Feb-02 9602698 114,41859 (2039161) 
SAP AG ORD MPV I,9DD P II-Oct-02 5-NM-02 15502071 IOD.714 71 5430600 
SAP AG ORD NPV 1100 P II-Oct-W 23438C-02 117,186 30 Sa 30a 51 28,87779 
SAP AKIENGESELLSCRAFT SPONS 3100 P 29-Nov-01 214AW-02 114,814 21 9230126 22,51295 
SAP AKIENGESEU-SCHAFr SPONS 1,3010 P 30-1,10*01 21-MW-02 4814790 39,845 OD B,3D2 90 
SAP AKIENGESELLSCHAFr SPONS 2100 P 30-NM-01 8,Apr-02 71-M 24 6436500 6.83524 
SAP AKIENGESELLSCHAFT SPONS 70D P 30-1,1~01 SAW-02 2474446 2145500 3,28946 
SAP AKIENGESELLSCHAFT SPONS 1900 P 22-Feb-02 12-Jul-02 35,76205 S2,904 " (27,14239) 
SAP AKIENGESELLSCHAFr SPONS 3 ODD P 25-Feb-02 12-JuM 50,46639 101985 OD (4551861) 
SAP AKIENGESELLSCHAFT SPONS I 70D P 26-Feb-02 12-Jul-02 31,99762 sa,aS3 01 (26 ass 39) 
SAP AKIENGESELLSCHAFr SPONS 3.9DO P 30-1,1~01 12-Jtd.02 73 408 31 119S3500 (4812869) 
SARA LEE CORP 900 P 3,W~W 22-Feb-02 1934610 19,75770 (411 W) 
SARA LEE CORP 600 p 3.Jar~W 14-Jun-02 11 93724 1317180 (1 2u 56) 
SARA LEE CORP 9000 P 25,bj~W 25-Jul-02 159 300 DD 159,30000 000 
SARA LEE CORP 55.400 P 25~Ju!402 25-Jul-02 98058000 gr?.123 04 3.45696 
SARA LEE CORP 600 P 3-Ja~(V 3,k"2 11,98961 1317180 (118219) 
SARA LEE CORP 600 P 3,Jan-02 7-AUD-02 11,21498 13,17160 (195682) 
SARA LEE CORP 500 P 3-Jm~02 27-Sep-02 9,41541 1097650 (156109) 
SARA LEE CORP Soo p XJar,02 7-Oa-02 9,82985 1097650 (1,14665) 
SBC COMMUNICATIONS INC COM 9 P 2-ALV.99 27-Fab-02 34972 528 51 (17879) 
S8C COMMUNICATIONS INC COM 655 P 3-kq-99 27-Feb-02 2501231 38.09190 (1307959) 
SBC COMMUNICATIONS INC COM 533 P 4-Aug-99 27-Feb-02 24,05439 3SS0553 (11,55114) 
SBC COMMUNICATIONS INC COM 300 P 3-Jan-02 22-Feb-02 1081528 1189350 (107822) 
SBC COMMUNICATIONS INC COM 300 P 3-jw~02 20-MW-02 11,70333 11,89350 (19017) 
SBC COMMUNICATIONS INC COM 1210 P 4-Aug-99 4-Apr-02 46,10675 6806013 (21.95338) 
SBC COMMUNICATIONS INC CON I.AAS P S-Aug-99 4-Apr-02 5517858 8075342 (25,57474) 
SBC COMMUNICATIONS INC COM 43 P 6 Aug-99 4-Apir-02 163142 235668 (75526) 
SBC COMMUNICATIONS INC COM 1400 P S-Auq-99 B-MOY-02 4472865 78,06883 (3334018) 
SBC COMMUNICATIONS INC COM low P S-Aug-99 22-May-02 34,66595 5576345 (2109449) 
SBC COMMUNICATIONS INC COM 200 P 3-Jan-02 29-May-02 703478 7,929 OD (89422) 
SBC COMMUNICATIONS INC COM 3a 300 P 25-JuI-02 25-JUW2 995 183 OD 996,18300 ODD 
SBC COMMUNICATIONS INC COM 201 ODO p 25,1042 25-Ad-02 5.228,010 00 521130690 1670310 
SBC COMMUNICATIONS INC COM 35,100 P 25-JuW2 2Wul-02 91295100 912 951 OD 000 
SBC COMMUNICATIONS INC COM 2.200 P 3-Jar,02 3%hrI-W 6039730 07.21900 (2o a2l 70) 
SBC COMMUNICATIONS INC COM se P 8-Aug-99 30-Aug--02 1,40323 321197 (I .&M 74) 
SBC COMMUNICATIONS INC COM 1842 P g-Aug-99 30,Aug-02 44 8a3 75 104,leg 24 (5928549) 
SSC COMMUNICATIONS INC COM 2 SOO P 21-MM-00 30,&A]9-02 70,648 54 128.21625 (5756771) 
SBC COMMUNICATIONS INC COM 700 P &Jw~01 3GAug-02 1705310 3842100 (19,38790) 
SBC COMMUNICATIONS INC COM Soo P S-jar~01 3OAug-02 19,43925 39 r/D 00 (2028075) 
SBC COMMUNICATIONS INC COM 700 P 10-Jan-01 30-Aug-02 17,05310 3802375 (le,97065) 
S8C COMMUNICATIONS INC COM sw P 29-jar,01 3MUg-02 12.18078 2382250 (11 64f 72) 
SBC COMMUNICATIONS INC COM 1,400 P 4-A~01 3DAug-02 3410619 58,95596 (24,64977) 
SBC COMMUNICATIONS INC COM em P 5-0~01 30-Aug-02 21,92541 3.420234 (12.27893) 
SBC COMMUNICATIONS INC COM 78m P 2S-Jw~W 30-Aug-02 19002021 236 W6 OD (46,86579) 
SBC COMMUNICATIONS INC COM 20200 P 19-Sep-00 14-Aug-02 53412039 919 100 OD (38407961) 
SBC COMMUNICATIONS INC COM 50 P 19-SepOD 14-Aug-02 1,33293 229263 (95970) 
SCANA CORP NEW COM 7400 P 25-JuW2 25,k"2 19B 542 00 19881876 (27S76) 
SCANSOFr INC COM 12 .6DD P 30AL*.02 I-Sep,02 5468400 55,40976 (72578) 
SCANSOURCE INC COM 1500 P 15-Aug-02 3DAU9.-02 90541 32 91467565 (413433) 
SCANSOURCE INC CON 1,900 P 16-Aug-02 I-Sep-02 114,36100 119,92249 (S.58149) 
SCANSOURCE INC CON 700 P 19-Aug-02 I-Sep.02 42,13300 4509736 (29S436) 
SCANSOURCE INC COM 9DO P I-Sep-02 200*C-02 44,88137 54 .171 DID (928993) 
SCHEIN HENRY INC COM 2800 P 25.JuW2 25-JuI42 11544400 117,19876 (1,75476) 
SCHEIN HENRY INC COM 2100 P 30-Jar,02 30,4m" 105,97330 93,41787 1255543 
SCHEIN HENRY INC COM 1,600 P 31-JW~02 30AU" 8074157 72 806 56 793501 
SCHEIN HENRY INC COM 2000 P 314W~W 30-Aug-02 100,18098 91 .00820 917278 
SCHEIN HENRY INC COM 3100 P 206Aug~02 3DALV-02 15528052 15859042 (3,30990) 
SCHEIN HENRY INC COM 1100 P 30-Jan-02 30-AU" 64,96700 48,93317 803383 
SCHEIN HENRY INC COM 100 P 3,'A"2 3D-13~02 457186 3 75a 50 81336 
SCHEIN HENRY INC CON 100 P 34W~W 104WA2 4,42936 3,75850 67136 
SCHERING AG NPV 1,000 P Z3,W-02 12-Jul-02 5323204 5917346 IS 94142) 
SCHERING AG NPV 2 ODD P 4-Feb 02 f2,Jul-02 10546407 113,0119 111 (a 625 11) 
SCHERING AD NPV 2100 P S-Feb-02 12-JuS-0 111 .78728 119,57239 (7.79511) 
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SCHERING PLOUGH CORP COM I IOD p 3-Jw,42 22-Feb-02 37,51240 38,43950 (92710) 
SCHERING PLOUGH CORP COM 20D p Z2-Jun-00 25-Jul-02 446361 955500 (509139) 
SCHERING PLOUGH CORP COM 9w p 24-AUg-00 25-Ad-02 20 056 Z2 37,742 4D (17.6w 18) 
SCHERING PLOUGH CORP COM 16700 p 25-JUI-02 25-Jul-02 38994500 389 945 W 000 
SCHERING PLOUGH CORP COM 04,400 P 25-JUIM 25-Jul-02 1,97074000 1 .924.792 64 4594736 
SCHERING PLOUGH CORP COM 19200 p 25-JU02 25-Jul-02 44a.320 00 448 320 OD 000 
SCHERING PLOUGH CORP COM 9DD p 3-Jan-02 3-JUI-02 2005139 31,45050 (11,39911) 
SCHERING PLOUGH CORP COM Goo p 3-Jan-02 30,Jul~02 14,9152S 2096700 (605175) 
SCHERING PLOUGH CORP COM 60D p 3-Jan-02 22-JUI-02 1282089 2096700 (8,14611) 
SCHERING PLOUGH CORP COM 2400 p 24-AUg-W 30,419-12 54 SM 35 100,64640 (4610805) 
SCHERING PLOUGH CORP COM 200 P 29-J~01 30-AUP-02 4.5" 88 983100 (528614) 
SCHERING PLOUGH CORP COM I ODD p 29-J2n-0I 3D-ALQ-02 Z2,724 31 49 .155 OD (2643069) 
SCHERING PLOUGH CORP COM 100 p 25-11~1 3D-AUg-02 227243 4,17650 0,914 07) 
SCHERING PLOUGH CORP COM IDD p 2~1 30-Aug-02 2,27243 4,15750 (189507) 
SCHERING PLOUGH CORP COM I Soo p 2S MMY-01 30-Aug-02 3408847 625-4220 (2845573) 
SCHERING PLOUGH CORP COM 12M p 12-Jt"l 30-AU9~02 2726918 42,SW 00 (1536682) 
SCHERING PLOUGH CORP COM 1800 p 3-JW,02 30AU"2 40 9D3 77 6304050 (22,13673) 
SCHERING PLOUGH CORP COM 500 p 3-Jar,02 1"01~02 it 15966 17,47250 (831284) 
SCHERING PLOUGH CORP COM SDO p 3,J2n-02 -~SepW 13,31359 20,96700 (765341) 
SCHERING PLOUGH CORP COM 700 p 3-Jun-02 I-NOV-02 1529138 2446150 (917012) 
SCHERiNG PLOUGH CORP COM GM P 3-Jan-02 10-13~02 13,52341 2096700 (744359) 
SCHILUMBERGER LTD COM SSW p 25-JuP.02 25-JUI42 289,33788 26895000 38788 
SCHILUMBERGER LTD COM ow p 13-Feb-01 29-J2n-02 31,65336 39,00240 (734904) 
SCHLUMBERGER LTD COM 5w p Web-01 29-Jam02 26,37780 34,03000 (7,65220) 
SCHILUMBERGER LTD COM Soo P 16-Feb-01 29-Jor,02 4220448 5165336 (944888) 
SCHLUMBERGER LTD COM 9DO p 16-Feb-01 29-Jar,02 47,44306 5811003 (10541897) 
SCHLUMBERGER LTD COM I sm p I-Jun4l 29-Jar,02 100,15758 11937947 (1922191) 
SCHLUMBERGER LTD COM 400 P 4-Jun-01 29-Jar,02 2108530 2595280 (4,86700) 
SCHOLASTIC CORP COM 1,191D p 25-JUM 25-JU-02 4342310 4342310 COD 
SCHOLASTIC CORP COM 910 p 25-JuW2 2S.Jul*2 33,205 9D 3294391 26199 
SCHOOL SPECIALTY INC-COM w p 17-Nov-96 30-Aug-02 2 Ia2 43 143608 74635 
SCHOOL SPECIALTY INC-COM 210 p 17-N~98 30-AU" 509445 335084 1.74301 
SCHOOL SPECIALTY INC-COM IOD p 4-D~95 30-AUD-02 2,42593 1,704 Sa 72127 
SCHOOL SPECIALTY INC-COM 100 p 4-13~913 30-Aug-02 2 .42593 1,7114 66 72127 
SCHOOL SPECIALTY INCCOM 100 p 7-13~98 30-Au"2 242593 1 70695 71898 
SCHOOL SPECIALTY INC-COM 2w p 943~98 30-Aug-02 4,851 115 342500 142685 
SCHOOL SPECIALTY INC-COM 100 P 24-Feb-99 30-AL19-02 242593 2 20D 00 22593 
SCHOOL SPECIALTY INC-COM 100 P S-MV-99 3D-AUQ-02 242S93 219360 23233 
SCHOOL SPECIALTY INC-COM 1 100 p 12-Apr-99 3DAug-02 28,685-20 20,07500 6.61020 
SCHOOL SPECIALTY INC-COM 400 P 13-Apr-99 %~Aug-02 9,7M 71 7 393 OD 232071 
SCHOOL SPECIALTY INC-COM too p 23-Sap-99 3D-AAq-02 242593 1512-50 91343 
SCHOOL SPECIALTY INC-COM 100 p 2-N~99 30AL*-02 242593 1 am 00 825S3 
SCHOOL SPECIALTY INCCOM 100 P 10-N~99 30-AL9.M 242593 1,67600 74993 
SCHOOL SPECIALTY INC-COM lDD p 1 I-N~99 30-Aug-02 242503 156250 86343 
SCHOOL SPECIALTY INCCOM 100 p 19-N~99 3DAL*-02 2,42593 133750 1,08843 
SCHOOL SPECIALTY INC-COM 100 P 7-D~99 30,Aug-02 2,42593 1 .43750 ON 43 
SCHOOL SPECIALTY INC-COM ow p 23-Mm-00 30-Aug-02 1940742 14,70000 470742 
SCHOOL SPECIALTY INC-COM 2,9W p 16-Aug-OD 3G.Aug-02 72,53521 52,23919 20.29002 
SCHOOL SPECIALTY INC-COM 1,610 P 18,AU9.W I-SOP-02 37 979 9D 28 .128 79 9a5l 11 
SCHOOL SPECIALTY INC-COM 190 p 2-Apr-011 I-Sep-02 4,4a2 10 4,051 25 420 115 
SCHOOL SPECIALTY INC-COM 175 p 22-May-01 I-S8P4D2 4,12825 4,12300 525 
SCHOOL SPECIALTY INC-COM 625 P 3DJL"I I-SOP-02 12,35475 13,59750 (121275) 
SCHOOL SPECIALTY INC-COM 2500 P I-S6P4D2 4-Oct-02 63,16559 58.97500 419059 
SCHULMAN A INC COM 3,40D p S-Fe"2 30.~ 7244978 58,74248 1370730 
SCHULMAN A INC COM 2300 p 6-Fab-02 30-ALV-02 4901014 4033993 067021 
SCHULMAN A INC COM 3500 P S-Feb-02 30-AL19-02 74,33601 6138595 12,94918 
SCHULMAN A INC COM 2,900 p 7-Feb-02 30-Aug-02 61,59269 50,84425 1074844 
SCHULMAN A INC COM 1500 P 7-Feb-02 I-Sep-02 3163000 2629875 5,38125 
SCHULMAN A INC COM 2,200 p S-Fe"2 I-Sep*2 46,46400 38.72000 7 744 OD 
SCHULMAN A INC COM 2100 p 11-Fab-02 I-S&P-m 44 352 OD 370B495 72670S 
SCHWAB CHARLES CORP NEW COM 7DO p 34w~02 12-MW-02 106SS34 11,59550 (SOD 16) 
SCHWAB CHARLES CORP NEW COM 500 p 3-Jwi-02 16,W-02 S'Silso 8 2a2 50 (1,77090) 
SCHWAB CHARLES CORP NEW COM 16400 p 25-JU02 25-JuW2 147,6DO OG 14760000 000 
SCHWAB CHARLES CORP NEW COM T7 200 P 25,k"2 25-Jul-02 694 SOD 00 707,57560 (12 .77860) 
SCHWAB CHARLES CORP NEW COM 9DO p 3-.12~02 I I-Sep4)2 9,37663 1490050 (553187) 
SCHWAB CHARLES CORP NEW COM 4W p 3-Jan-02 16-Oct-02 362369 6,62600 (3,W2 31) 
SCHWAB CHARLES CORP NEW COM Soo P 3-Jan-02 2D44ov-02 5 a8.4 82 828250 (259768) 
SCIENTIFIC ATLANTA INC 300 P 3-Jan-02 S-Feb,02 723052 768750 (45698) 
SCIENTIFIC ATLANTA INC 3W p 3,lan-02 12-ALV-02 7,614 .24 7,68750 (7326) 
SCIENTIFIC ATLANTA INC 400 p 34amQ 4-MM-02 9.79585 1025000 (45415) 
SCIENTIFIC ATLANTA INC 200 p 3-Jar~02 25-MM-02 460223 S 125 OD (52207) 
SCIENTIFIC ATLANTA INC sm p 34W~02 I S-Apr-02 1097215 1281250 (184034) 
SCIENTIFIC ATLANTA INC 200 p 3-~2 IW""2 439386 512500 (73114) 
SCIENTIFIC ATLANTA INC 1,900 p 25-Ad-02 25-Ad.02 21 .945 OD 21,"5 00 000 
SCIENTIFIC ATLANTA INC 11,10D p 25,k"2 25-Jul-02 128 205 OD 13069251 (248751) 
SCIENTIFIC GAMES CORP CL A 5 40D p 2SJL"2 30-Ate-02 38 50D 84 39,15000 (64916) 
SCIENTIFIC GAMES CORP CL A 4,050 P 27-A~02 30AL*M 28,87563 3026444 (1 311881) 
SCIENTIFIC GAMES CORP CIL A 1450 p 29-Ad-02 30-Aug-02 10,33519 932350 1.01469 
SCIENTIFIC GAMES CORP CL A 6,20D p 26J~W 3D~2 "8580D 44,95000 (6200) 
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SCIOS INC I'aw P 27.JL"l 10 .Apr.02 540703S 39 43a Do 1463236 
SCIOS INC 600 P 27-A"l 30-Apr-02 17,79548 13 MS OD 464945 
sclos INC 1700 P 30-A"l 30-Apr-02 5042048 37.90592 12.51456 
SCIOS INC 2,300 P 27-Ji"I 29-Apr-02 67,59266 50,39300 17,19966 
SCIOS INC 3DO P 30.Jt"l 30-Aug-02 749590 661050 88540 
SCIOS INC 1600 P 30-JuWl 30 Aug-02 39,97815 3S,67616 430199 
sclos INC 2 DOD P 30,A"l 30-Aug-02 4871473 4469520 4,11953 
sclos INC 2 ODO P 3f-A"l 30AL9.02 45,71473 4495460 3 760 0 
SCIOS INC 1500 p 1~1 30ALWM 36 WS 06 33,93000 2.60605 
SCIOS INC 1700 P 24Ag-01 30-Aug-02 41.40752 4010028 1,30724 
SCIOS INC 900 P 21~Se"l 3GAug-02 21921 93 1367300 8,24863 
SCIOS INC 400 P 7,k"2 3GAug-02 9,74295 ID,722 00 (97905) 
SCIOS INC 325 P 7Au" 30-Aug.-M 791614 0,17950 (26336) 
sclos INC 1825 P 7~2 I-Se"2 43,90950 4593108 (2021 58) 
sclos INC 975 p WAU"2 I-Se"2 23,45850 24,94732 (148802) 
SCOTTS CO CL A 1,400 P 25-A"2 254ukr2 5924800 59,24800 ODD 
SCOTTS CO CL A SIX) P 30-ALSO-M I-Sep-02 2436500 24 226 OD 13900 
SCOTTS CO CL A 19,000 P 30,~ I-SOP-02 926,87000 919,63230 6,23770 
SCPPOOLCORP 300 P SW-02 30-Aug 02 836054 9,5000 (1 .15546) 
SCP POOL CORP 700 P IOAX-02 3OAug-02 1950792 2281727 (330935) 
SCP POOL CORP 2000 p I 1,Apr-02 30,Aug-02 $573892 93,18820 (746128) 
SCP POOL CORP 2,200 P I I-Apr-02 I-Sep-02 0076400 69,50702 (8,74302) 
SCPPOOLCORP 1 70D p 12-Apr-02 I-Se"2 48'su w 5366441 (671041) 
SCPPOOLCORP 500 P 15-Apr-02 I-SOP-02 2209800 25,76792 (367192) 
SCPPOOLCORP 2,500 p IS-Apr-02 I-Sep-02 69 050 OD 7945925 (1043925) 
SCP POOL CORP 500 P I-Seq-02 18-N~02 14 338 05 13 810 OD 52806 
SCRIPPS CO EW CL A 2100 p 25khil-02 25-A"2 15645000 155,6SO 95 79905 
SCRIPPS CO EW CL A 1,300 p 2S-A"2 30-Aug-02 9328922 98,45194 (3 162 72]1 
SCRIPPS CO EW CL A Soo P 26-Ad-02 30AUg-02 35'm 91 3709690 (1,10299) 
SCRIPPS CO EW CL A 200 P I-Aug-02 30-Aug-02 14,39757 1514600 (74843) 
SCS TRANSN INC 460 P I-Se"2 4-Oct-02 3,55997 2 677 32 Sa2 65 
SCS TRANSN INC 320 P I-Sep-02 7-OCI-02 235038 1,86249 48759 
SCS TRANSN INC 270 P I-Sep-02 &40d-02 1,85004 157147 30857 
SCS TRANSN INC 50 P 3-Sep-02 B-Ocl-02 34815 32705 21 10 
SEACHANGE INTL INC 1200 P 26-JuWl 24-Jw~02 3266374 2996304 2,70070 
SEACKANGE INTL INC 2,200 p 2&JuWl S-MM-02 4183061 54,93224 (1310163) 
SEACHANGE INTL INC 200 p 27-JuWl 5-Mw-02 3,80278 535212 (1,54934) 
SEACHANGE INTL INC 3w p 27-Jul-01 6-MW-02 498481 8 028 1 It (304337) 
SFACHANGE INTL INC 3,70D P 30-Jul-W &MW-02 6147938 9850991 (3703063) 
SEACHANGE INTL INC 1 400 p 31-JL"l 6-Mu-02 23,26247 3846510 (13,20263) 
SEACHANGE INTL INC 7W P 21-Sep-01 6-MW-02 11 .63123 12a37 18 (1,20593) 
SEACOAST FINI. SVCS CORP COM 3,500 p 3NAL,2-M I-Sap-C2 77 175 OD T7 175 00 000 
SEACOR SMIT INC COM 1,000 p 3D-Aug-02 I-Sep-02 3940000 3940000 000 
SEACOR SMIT INC COM 14000 P 3D-Aug-02 I-Sepm 551 .60000 546,658 OD 4,942 W 
SEACOR SMIT INC COM 4400 P I-Sep-02 5-NOV-02 18430104 173,3w 00 1094164 
SEALED AIR CORP NEW COM 700 P 25-Feb-02 25-Jut-02 24,82272 31 15532 (633260) 
SEALED AIR CORP NEW COM I'SW P 25-Feb-02 30-Jul-M 33,73833 6076140 (3302307) 
SEALED AIR CORP NEW COM 5,700 P 26-Fet~02 30-JuIQ2 12820568 251,95622 (12376058) 
SEALED AIR CORP NEW COM Soo p 2rFeb-02 31-Jul-W 7AS4 63 2210230 (1473767) 
SEALED AIR CORP NEW COM 45W P 77-Feb-02 31-JuM* 6628165 20168235 (135 40D 70) 
SEALED AIR CORP NEW COM 3400 P S-MW-02 M-Ju~M 5007947 159,39030 (10931083) 
SEA- DAIRCORPNEWCOM 1.000 P 25-JLA.02 25-Jul-W 38 330 OD 36,33000 000 
SEALED AIR CORP NEW COM 5 90D P 25-Ad-02 2&Jut-M 21434700 21211857 222843 
SEALED AIR CORP NEW COM 400 p 3-Jan-02 23-Aug-02 644780 16.75600 (1031820) 
SEALED AIR CORP NEW COM 300 P 3-Ja"2 II-Sep-02 4,97385 1257450 (760065) 
SEALED AIR CORP NEW COM 300 P 3-J~02 lg~Sep-02 479985 12 574 50 (777495) 
SEALED AIR CORP NEW COM too P 3,~2 27-SOP-02 1 70295 419150 (2,42855) 
SEALED AIR CORP NEW COM 100 P 4-Jar,02 27-SOP-02 176295 4.04232 (227937) 
SEALED AIR CORP NEW COM 100 P 20-MN-02 27-SePID2 1 76295 4.74375 (2.98050) 
SEALED AIR CORP NEW COM 500 P 3-Jan-02 34~2 744977 2095750 (1350773) 
SEALED AIR CORP NEW COM 100 p 20-MM-02 10-00-02 1,42896 474375 (331479) 
SEALED AIR CORP NEW COM 200 P 16,W-02 IS400-02 2,85791 9,49434 (0,06 43) 
SEALED AIR CORP NEW COM 200 p 6-Jun-02 IS-Od-02 2,85791 871500 (5,95709) 
SEALED AIR CORP NEW COM 100 P 22-JL"2 II-Nov-02 168212 3,21300 (IS3088) 
SEALED AIR CORP NEW COM 100 p 3.JL"2 I-NOV-02 1,58217 378200 (2,19983) 
RFAI DAIRCORPNEWCOM 100 p 22-JuW2 I-Nuv-02 1,58217 3,21300 (I,6W 83) 
SEARS ROEBUCK & CO COM 3600 P 25-JLO M 25-Ju~02 ISS'Sa8w 16858800 000 
SEARS ROEBUCK & CO COM 13900 P 25-Jt"2 25-A"2 550,937 OD 637,95579 1298121 
SEARS ROEBUCK & CO COM 6,100 P 25,JLI-02 25-JLO-02 285,68300 2115,663 DD 000 
SECURITY CAP GROUP INC CL B 3 7DO P 2~1 30-.!W~M 93,94159 78,66200 1527959 
SECURITY CAP GROUP INC CL 8 4,700 P 2SMay-01 IS-JW~02 119,42521 99,9n 00 19,54321 
SECURITY CAP GROUP INC CL B 4900 P ~I 10-May-02 127,13646 99 8D7 12 27,32934 
SECURITY CAP GROUP INC CL 8 3300 P 29-Jun-01 IWMY-02 8562252 7070250 1492002 
SECURITY CAP GROUP INC CL 8 3,OD0 P 12-Jun-01 10-May-02 77,838 65 6423000 13 6(18 65 
SECURITY CAP GROUP INC CL 8 1 IOD P 25-May-01 IWMY-02 2854084 23,38600 5,15454 
SEEBEYOND TECHNOLOGY CORP COM 2100 P 30-J~02 27-Fa"2 16,89972 21,63000 (2,73028) 
SEI INVESTMENT CO COM 2300 P 12-JI"I 7-JUn-02 67,21547 11593150 (48,71603) 
SEI INVESTMENT CO COM 22W p 543~01 7-Jun-02 6429308 93,73826 (29."520) 
SEI INVESTMENT CO COM 3,200 P 5-Dec-01 7.Jtff~W 95.16513 130,34658 (4118143) 



151- 

THE ANNIE F CASEY FOUNDATION - EIN 52-1951681 
PART IV - CAPFTAL GAINS AND LOSSES - YTD 12-31-2002 
STOCKS 

SHSIFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIPTION SOLD ACO ACO SOLD PRICE COST (LOSS) 

SEI INVESTMENT CO COM 6 930 P 12-JL"l 6-Jun-02 213 lie 01 347 794 5D (13467849) 
SEI INVESTMENT CO COM 300 P 26-Jun-01 5-Jun-02 9,2W 00 13 See 42 (4,60342) 
SEI INVESTMENT CO COM 9400 P 254U~W 25-jui-w 224,002 OD 22694326 (2,94126) 
SEI INVESTMENT CO COM 200 P 3,tan-02 12-Jul-02 5.22354 8,72700 (3,5W 16) 
SEI INVESTMENT CO COM 300 P 3-Jan-02 30-Jul-02 794676 13 09D 50 (5,14374) 
SEI INVESTMENT CO COM 200 P 3-Jan-02 15-Aug-02 555383 8 727 00 (3 143 M 
SEI INVESTMENT CO COM 10D P 3-Jan-02 23-AUg-02 302290 4,36350 (1 ~W 60) 
SEI INVESTMENT CO COM IOD P 3-Jon-02 II-Sep,02 3,01990 436350 (11 343 W) 
SEI INVESTMENT CO COM 10D P 13-Feb-02 20-Now-02 2 a13 91 3 96" SO (113050) 
SEI INVESTMENT CO COM IOD P 20-MW-02 18-Dec-02 279141 402350 (1,23209) 
SEI INVESTMENT CO COM 100 P 12-MM-02 2-1360102 311700 424240 (1 12S40) 
SELECTIVE INS GROUP INC COM 2,9W P 3DAug-02 I-Sep-02 6044000 68.44000 ODD 
SEMPRA ENERGY COM 2,SW P 25-JulM 254U~02 46.50000 4650000 000 
SEMPRA ENERGY COM 12,80D P 25-JL"2 25-JL6.02 23808000 23492096 3,15904 
SEMPRA ENERGY COM 03 P 23-MW-99 30-Aug-02 2.20990 1 898 59 31031 
SEMPRA ENERGY COM 1,700 P 3-jan-00 3D-&9-02 4037769 29,21654 11 16115 
SEMPRA ENERGY COM 11600 P 25-May-00 30-Au" 27551837 21701280 58,WS 57 
SEMPRA ENERGY COM 5 IDD P 13-SOP-00 30,Au"2 121 13308 10222440 18,90863 
SEMPRA ENERGY COM 3 9DO P I-JLA-02 30-Aug-02 92631 18 86,89200 5 739 1 a 
SEMPRA ENERGY COM sw P I-Jul-02 30-Aug-02 11 4112 15 1114000 34215 
SEM`rECH CORP 200 P 3-Jan-02 4-MW-02 70W89 775214 (70125) 
SEMTECH CORP 4 30D P 25-Jul-02 25,Jul-02 al 27000 81,19991 7009 
SEUTECH CORP 3DD P 3-Jar~02 ISAug-02 6,00080 11,62821 (582741) 
SEMTECH CORP 500 P 3-Ja~02 27~Sep 02 518084 19,38035 (14,19951) 
SENITECH CORP 400 P 34~02 16-Oct-02 4 T70 05 15,SD4 2a (10.72623) 
SEMTECH CORP 20D P 22-Jan-02 16-Oct-02 2,38903 6,62300 (423397) 
SENITECH CORP IOD P 5-Feb-02 16-00-02 119451 321340 (201889) 
SENITECH CORP 300 P 22-Feb-02 18-Oct-02 358354 8,59500 (5,01148) 
SEMTECH CORP loo P 8-Apr.02 15-Oct-02 119451 3.35650 (2,19199) 
SEWrECH CORP IOD P B-Apr-02 I-Nm-02 143748 338650 (1 964904) 
SEMITECH CORP 200 P 14-Jun-02 I-NOW-02 287491 674760 (287269) 
SENIOR HSO PPTYS TR SH BEN INT 14.500 P 30-Aug-02 I-SOP-02 178,205 OD 178,44280 (23780) 
SEPRACORINC 40D P 3-Jan-02 20-May-02 4.961 85 22,30600 (1734415) 
SEPRACORINC 30D P 3-Jar~02 14-Jur,02 2.92911 1672950 (13 SDO 39) 
SEPRACORINC IOD P &Feb-02 14-Jun-02 97637 4,21950 (324313) 
SEPRACORINC 100 P 22-Feb-02 14-Jun-02 97637 3,75550 (2,779 13) 
SERENA SOFTWARE INC COM 3 SOO P 30-Atlg~W I-S&P-02 59,31900 59,81820 (49920) 
SERENA SOFTWARE INC COM 39.DD0 P 30-Aug-02 I-SOP02 S93 19D 00 598,18200 (4 992 OD) 
SERENA SOFTWARE INC COM 3 70D P I-Sep-02 16-Dec-02 58 559 08 58 2T7 00 282 OB 
SERENA SOFTWARE INC COM 20300 P 1-Sep-02 16-Ow,02 3D6,772 45 308,76300 (1,99055) 
SEROLOGICALS CORP COM 1,300 P 30~~2 I-Sep-02 1556100 15,67501 (11401) 
SEROLOGICALS CORP COM asoo P 3DAug-02 I-S&P-02 82,59300 83,39754 (80454) 
SEROLOGICALS CORP COM 15700 P 30-ALV-02 I-Sep-02 187,92900 189,75982 (1,83062) 
SEROLOrICALS CORP COM 17,40D P 30-Aug-02 I~SGP-02 20927800 20997624 (169824) 
SEROLOGICALS CORP COM 20D P I-SOP-02 4-W-02 239592 239400 192 
SERONO SA'B'CHF2S SR 30D P 11-Jul-02 26-JUI-02 M.936 94 158,15587 (52,21903) 
SERONO SAB'CHF25 BR IDO P 7-Jun-02 25-JUI-M 41,93252 74.16849 (3223597) 
SERONO SA 1Y CHF25 SR 200 P 7-Jun-02 25-Jul-02 8942978 14833698 (5890720) 
SERONO SA SPONS ADR 1,40D P 24-Jan-01 14-MV-02 3D 401964 2651740 3.89454 
SERONO SA SPONS ADR 4.300 P 25-Js"l I~MW-02 93,37739 8674304 663-435 
SERONO SA SPONS ADR 3300 P 24-Jan-01 134AW-02 71,78019 6250530 927489 
SERONO SA SPONS ADR 4100 P 20-Now0l 24-Apr-02 ai .62s4o a5 945 25 (431977) 
SERONO SA SPONS ADR 3,300 P 21-Nov-01 24-Apr-02 65 e99 37 68 2D4 40 (250503) 
SERONO SA SPONS ADR 5,501) P 25-Ja"l 23-Apr-02 109,T76 68 110,95040 (1,173 72) 
SERONO SA SPONS ADR 1,70D P 2GNo"l 23AW-02 33 gm 98 35 SM 25 (170527) 
SERVICE CORP INTL COM Isom P 30ALV-02 I-SOP02 5914800 61,37400 (2 726 OD) 
SERVICE MASTER CO COM 1000 P 12-N~01 15-May-02 14,98445 11,56500 3,41945 
SERVICE MASTER CO COM loew P 13-N~011 I&NIst-02 16183203 125 712 OD 38 12D 03 
SERVICE MASTER CO COM 15400 P 27-Feb-02 16-May-02 245,74494 22678412 1896082 
SERVICE MASTER CO COM 21 301D P 25-JUW2 2S-AA-a2 238 SW 00 23791248 64752 
SHARP CORP Y50 40M P 28-No"l 16-Jan-02 43,IT7 20 53,21130 (1003460) 
SHARP CORP YSO 2 ODD P 18,0cl-ol 161I~ 2158860 22 779 62 (119102) 
SHARP CORP Y50 2 ODD P 27 NOV-01 16,4r~02 2158860 27,07352 (548492) 
SHARP CORP Y50 1000 P 17-W-01 I 5-Jan-02 11 10593 11,42700 (32107) 
SHARP CORP Y5() I 1,001D P 184W-oi 15~Jan-02 122.16527 12520788 (312261) 
SHARPER IMAGE CORP 43W P 30-Aug-.W 1-Sel~02 7-7,48600 77 4118 00 000 
SHARPER IMAGE CORP I aw P I,Sep-02 18-NOW-02 42,06653 3243600 9.63053 
SHAWGROUPINCCOM 3000 P 25-JUI-02 25-Jul-02 6378000 64,062 CID (282 OD) 
SWELL TRANS A TRDG ORD 25P REG 33700 P 24-Jar,02 14-Feb-02 22793922 227,31886 62036 
SHELL TRANS & TRDG ORD 25P REG 4,300 P 24-Jan-02 26-MM-02 30,88242 29 OD5 08 187734 
SHELL TRANS & TRDG ORD 25P REG 33300 P 25-Jwi-02 26-MW-02 23915924 22483667 1432257 
SHELL TRANS & TRDG ORD 25P REG 702W P 2-May-02 31-May-02 527AM 73 515,54242 1234331 
SHERWIN VIFILLIAMS CO COM 0600 P 22-Jan-02 3AW-02 24566191 22036124 25 30D 67 
SHERWIN WILLIAMS CO COM I'aw P 25,JuI-W 25-JUW2 49,5W 00 4959000 000 
SHERWIN WILLIAMS CO COM 9200 P 25,k"2 25-Jul-02 25346000 25123268 2,22732 
SHIN-ETSU CHEMICALS CO Y50 600 P 5-OU-01 9-Apr-02 23 7" 67 19,75386 404581 
SHIN-ETSU CHEMICALS CO YSO 1,300 P IG4DCj-0l 9-Apr-02 si %s 96 39,89919 1166677 
SHIN-ETSU CHEMICALS CO YSO 300 P 11-Od-ol 9,W-02 11,89984 951214 238770 
SHIN-ETSU CHEMICALS CO YSO 19W P 234DCt-01 8-M2y-Q2 75 .72350 68,31965 7,40365 
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SHIN-ETSU CHEMICALS CO Y50 300 P 11-oct-ol 7.M2y-02 11,906 ea 951214 2.39474 
SHIN-ETSU CHEMICALS CO Y50 1.50D P 12-OU-01 74fty-02 5953435 5080228 0 7w 10 
SHIN-ETSU CHEMICALS CO Y50 1.300 P Z2-00-01 7-Ma"2 5159646 45521 13 0.075,M 
SHIN-ETSU CHEMICALS CO YSO Soo P 23-Oct-01 7-May-02 3175167 28,76625 298542 
SHIRE PHARMACEUTICALS GROUP 5,100 P 4~Jwi-01 13-Mar-02 38 .06a 82 5804359 (4997477) 
SHIRE PHARMACEUTICALS GROUP 3,000 p 24-Aug-01 15-MW-02 24672S4 48,06543 (21,3132 89) 
SHIRE PHARMACEUTICALS GROUP 800 p 4,k"I 14-MM-02 653487 1381078 (727589) 
SHIRE PHARMACEUTICALS GROUP 25M P 4,Jurl-01 144W-02 18,94128 43,15a 62 (2421736) 
SHIRE PHARMACEUTICALS GROUP 6100 P 2"A,9-01 1"4w-02 46216M 03,a46 06 (47,42939) 
SKRE PHARMACEUTICALS GROUP 3000 P I-A"I 6-MW-02 20,37971 50,95065 (30,580 94) 
SHIRE PHARMACEU71CALS GROUP 7,500, P I-Arlol 7-Mw-02 56.54936 12740161 (70,862.25) 
SHIRE PHARMACEUTICALS GROUP 7600 P 4-Jun-01 7-Mav-02 57,30338 131,20222 (7389886) 
SHISEIDO Y50 4.001) P i9-Jun-02 20-N&~W 4573006 5078553 (505547) 
SHISEIDO YSO 3 ODD P 18-Jun-02 I"ov-02 34,59489 3793334 (333545) 
SHISEIDO Y50 1 ODD P 19-Jun-02 19-Nav-02 IlS3163 1269638 (116475) 
SHISEIDO Y50 3,000 P "AI"2 20~~ 35,81306 38 647 C3 (263395) 
SHISEIDO Y50 1000 P 20-JM.02 28-NOV-02 11,93167 1287998 (94831) 
SHISEIDO Y50 1000 p 2Skd-02 28-Nov-02 11,93167 13 .37898 (144731) 
SHISEIDO Y50 1,0000 p 24-J.1-02 23-Nov-02 1193157 1344919 (151752) 
SHISEIDO Y50 1000 P 25,A"2 28-NovM 11,03167 1369549 (1,76382) 
SHISEIDO Y50 I,ODO P 6-Au" 28-Nov-02 1193167 13,13853 (120686) 
SHISEIDO Y50 I'mo P i9-Jun-02 27-NOV-02 12,05593 Q 696 38 (SiD45) 
SHISEIDO Y50 4 DOD P 20-An-02 27-Now02 48,34372 5151993 (3175-21) 
SHISEIDO Y50 3,DDD P 14-Aup-G2 44)W,02 3446565 41,55879 (709214) 
SHISEIDO Y50 2 ODD P I~Aup-02 3.00ow 2314407 277DS85 (4561 79) 
SHISEIDO YSO low P 6-Au2-02 2436~ 11,57519 1288234 (130715) 
SHISEIDO Y60 5 ODD P 134u*-02 2-08~02 S7,87597 68,721 19 (105,4522) 
SHOE CARNIVAL INC 100 P 31-JW-02 1-Sep-02 1,900, 00 1.9w 46 (Sa 4s) 
SHOE CARNIVAL INC 60D P I-Aug-02 I-SOP-02 11 40D 00 1129065 10932 
SHOE CARNIVAL INC 675 P 2-Aug-02 I-SopQ2 10 925 OD 1013455 79045 
SHOE CARNIVAL INC a 9DO P 29-ALPO-02 I~Ssp,02 169,10000 15902965 1007035 
SHOE CARNIVAL INC 900 P 30-Auq-02 I-SOP-02 17,100 OD 16,759 9a 34002 
SHOE CARNIVAL INC 2900 P 30-,~ I-Sep-02 55,IDDDO 53,44787 1,652 13 
SHOE CARNIVAL INC 8,925 P 30-AL09-02 I-SepO2 169 575 00, 153,WS 56 576644 
SHOE CARNIVAL INC 300 P 18-~~02 I-SeP4)2 $70000 537432 32568 
SHOE CARNIVAL INC 2DO P 19-JUI-02 I-SePO2 3,00000 346264 33736 
SHOE CARNIVAL INC 400 P 22-Jul-02 I-Sep-02 7,6W 00 6 78a 92 silos 
SHOE CARNIVAL INC 300 P 23-Ad-02 I-Sep-02 570000 5,17422 52578 
SHOE CARNIVAL INC 10D P 24-Jul-02 I-SOP02 1,9DO 00 177659 12341 
SHOE CARNIVAL INC 2W P 26-Jul-02 I-Sep-02 38MOO 397746 (17748) 
SHOE CARNIVAL INC 400 P 29-Jul-02 I-Sep-02 7,60000 8,16001) (5SD 00) 
SHOE CARNIVAL INC sw P 29-JL&D2 I-Sep-02 9,50000 102100D (71000) 
SHOE CARNIVAL INC 200 P 29,kd.02 I -Sep-02 3 BOD 00 4 OTT 68 (277 5a) 
SHOE CARNIVAL INC 300 P 31-Jul-02 I -Sep-02 570000 s,a75 38 (175 3a) 
SHOE CARNIVAL WC 36W P I-Sep,02 11-Doe-02 55.26625 68 400JDD (13,13375) 
SHOE CARNIVAL INC 11 .900 P I-Sep-02 20-DOC-02 171 37387 22610000 (54,72613) 
SHOE CARNIVAL INC 3 70D P I-Sep-02 10-DOc-02 5727656 70,300 OD (13,02314) 
SHOE CARNIVAL INC 3 ODD P I-Sep-02 94)~02 47.05828 57 DDO 00 (993172) 
SHOE CARNIVAL INC 700 P I-SOP02 6-13e~02 11,195as 1330000 (2,10412) 
SHOPKO STORES INC COM 200 P 9-Apr-02 3DAM" 298191 3.92254 (96063) 
SHOPKO STORES INC COM 6.2w P 9-Apt-02 i-Sep-Q2 69,03200 121.59814 (3256674) 
SHOPKO STORES INC COM 2,60D P IDAF-02 I-Sep-02 3733600 5161754 (1425154) 
SHOPKO STORES INC COM 9w P II-Apr-02 I-Sep-02 12,92400 la,97551 (605151) 
SHOPKO STORES INC COM 4,800 P 12-Apr-02 I-Sap-02 68,92800 101397 6D (3246960) 
SHOPKO STORES INC COM 900 P 15-Apr-02 I-Sap-02 12,92400 18,69937 (5,075 37) 
SHOPKO STORES INC COM Iw P I-Sep-02 13,SAT-02 1,50510 1,436 OD 6910 
SICOR INC COM 100 P 3-Jar~02 5-Feb-02 1479 57 145350 2507 
SICOR INC COM 5 40D P 25-~ 25,kd-02 70,416 OD 74,73600 (4 320 DID) 
SICOR INC COM 1,5w P 30~AL9-02 I-SePO2 24,37500 2476605 (39105) 
SICOR INC COM 34 90D P 30-Aug-02 I-Sap-02 567,125 OD 5T7,909 10 (10.79410) 
SICOR INC COM 2000 P 30~&Q-02 I-Sop-02 32,50000 33,31000 @1000) 
SIEBEL SYS INC 100 P 3-,)W~02 11-Jo"2 3,55995 3,14050 41945 
SIESEL SYS INC 5600 P 25-Jul-02 25,kd-02 4BS5200 4855200 DOD 
SIEBEL SYS INC 27,500 P 254"2 25-.kd-02 238 425 OD 24821775 (9.79275) 
SIEBEL SYS INC aw P 34&~02 23Amq-02 770376 25,12400 (1742024) 
SIESEL SYS INC 100 P 3-Jan-02 II-Sep-02 87627 314050 (226423) 
SIESEL SYS INC 2w P 22~Feb-02 11,So"2 175255 5 M DD (386745) 
SIESEL SYS INC 3DO P S-Apr-02 II-S*PID2 262882 8,51574 (5 .885 92) 
SIESEL SYS INC 400 P 29WAY-02 164)dM 2,73603 767000 (493397) 
SIERRA HEALTH SVCS INC COM 3200 P 3o-Apr-02 224ul-02 54941 70 59.11328 (4,17158) 
SIERRA HEALTH SVCS INC COM 2w P 30-Apr-02 I-Sep-02 3 864 DD 3,69458 HIS 42 
SIERRA HEALTH SVCS INC COM 2,DDD P I-May-02 I-Sop-02 38,64000 38 812 OD (17200) 
SIERRA HEALTH SVCS INC COM 28M P 3-May-02 I~Ssp-02 5409600 54,97632 (SW 32) 
SIERRA HEALTH SVCS INC COM 3400 P Gmay-m I-Sep-02 65 .68a Do 67 an is (I.Im III) 
SIERRA HEALTH SVCS INC COM 2,600 P 74Awl-O2 I-Sep-02 50= 00 SD.351 60 (11960) 
SIERRA HEALTH SVCS INC COM I am P &Mat-02 I-Sep-02 3091200 31 5W 40 (62640) 
SIERRA HEALTH SVCS INC COM sm P 30-AtQ-02 1-Sep-02 966000 964750 1250 
SIERRA HEALTH SVCS INC COM 1,100 P 30,~ I-Sep-02 2125200 2131305 (6105) 
SIERRA HEALTH SVCS INC COM 9,900 P 30-Aug-02 I-Sep,02 Ilium Do 191 all 51 (54351) 



163 . 

THE ANME E- CASEY FOUNDATION - EIN S2-16516al 
PART IV - CAPITAL GAINS AND LOSSES - YTO 12-31-2002 
STOCKS 

SHUFACE HOW DATE DATE GR SALES ADJUSTED GAIN OR 
DESCRIP71ON SOLD ACO ACO SOLD PRICE COST (LOSS) 

SIERRA HEALTH SVCS INC COM 3100 P 3D.Apr-02 "ep-02 5989200 57,26599 2 M 01 
SIERRA HEALTH SVCS INC COM 700 P I-Sep-02 4-Ocl-02 12 .28743 13,524 OD (123657) 
SIERRA PAC RES NEW COM 3975 P 28-Feb-02 3DAug-02 3012363 65,16099 (3503736) 
SIERRA PAC RES NEW COM 2,375 P 44AW-02 3DAug-02 179SB39 3962474 (21,62635) 
SIERRA PAC RES NEW COM 1,875 P I I-Mm-02 3DAug-02 14~X)1)26 3D .857 81 (1664ass) 
SIERRA PAC RES NEW COM 1950 P 27-MW-02 30-Aug-02 14,TT7 63 30,87923 (16,10160) 
SIERRA PAC RES NEW COM 7,700 P I-Apr-02 30-AugM 5835269 7634858 (17,M89) 
SIERRA PAC RES NEW COM 7050 P 12-Apr-02 3D~2 5342681 60,M 31 (747250) 
SIERRA PAC RES NEW COM 2,625 P 19-Apr-02 3DAug-02 19 1192 96 24,39124 (449828) 
SIERRA PAC RES NEW COM 5.275 P 24nApr-02 3DAUgM 3997538 4649332 (8,51794) 
SIERRA PAC RES NEW COM 1,650 P "syM 30,AL9-02 12,50416 10,44450 205995 
SIERRA PAC RES NEW COM I P 9-Mvy42 3OAug-02 758 665 093 
SIERRA PAC RES NEW COM 1,499 P 9-May-W 30-Aug-02 1135983 997164 13118 19 
SIERRA PAC RES NEW COM 2,875 P I"My-02 30 AU9.02 21 .78753 19,19264 2.564 89 
SIERRA PAC RES NEW COM 4,IaS P 21-May-02 3DAug-02 31,71507 27,37032 434475 
SIERRA PAC RES NEW COM 2165 P 22-May-02 3D-&9-02 1640890 1408224 232472 
SIERRA PAC RES NEW COM goo P 24-May-02 3DAug-02 8820" 680489 1545 
SIERRA PAC RES NEW COM Soo P 204Aay-02 30-Aug-02 606262 5'"S 60 W 02 
SIERRA PAC RES NEW COM 1,925 P 0,~ 3D~2 1458817 1338337 120480 
SIERRA PAC RES NEW COM 2400 P 10-Jun-02 30~2 18,18795 19,51008 4132223) 
SIERRA PAC RES NEW COM I'las P 14-Jun-02 3OAug-02 89SO-25 875028 22097 
SIERRA PAC RES NEW COM 540 P 17-JUn-02 3D-Aug-02 409227 4,03872 5555 
SIERRA PAC RES NEW COM 3675 P 27.J~02 30-Aug-02 27 .8%) 15 27,1148 42 1 73 
SIERRA PAC RES NEW COM 4325 P 18-Jul-02 3OAug-02 32 T76 02 3048314 2,31288 
SIERRA PAC RES NEW COM 3,9W P 29-Ad-02 W~2 2955526 23,5W 50 601876 
SIERRA PAC RES NEW COM 9,6D0 P 18-Apr-02 I+Aug-02 5758674 83.782 56 (31 175 02) 
SIERRA PAC RES NEW COM 23400 P 18-Apr-02 i4-Aug-02 14318261 21635874 (7317613) 
SIERRA PAC RES NEW COM 6,0D0 P 24-W-02 14AUg-02 4895132 7110240 (2215108) 
SIGMA ALDRICH CORP 3010 P i4-Nov-01 II-Feb-02 1329280 12,03021 126259 
SIGMA ALDRICH CORP 35M P 14-NM41 11-Feb42 153,73519 14035245 13,38274 
SIGMA ALDRICH CORP am P 25-JLdM 25-JL6M 37.65800 3765800 000 
SIGMA ALDRICH CORP 5,200 P 25-Jul-02 25-M-02 244,76400 23574564 9.01838 
SILGAN HLDGS INC COM 2700 P 23-Apr-02 I-Sep-02 9534700 10911861 (23,77161) 
SILGAN HLDGS INC COM 4200 P 23-Apr-02 1,S&P.02 132,76200 169 134 OD (3637200) 
SILGAN IlLDGS INC COM 1,700 P 24-Apr-02 I-Sep-02 53,73700 72,86098 (19 IZ3 98) 
SILGAN HLDGS INC COM 300 P iSU.02 I~Sep-02 949300 9,789 OD (30500) 
SILGAN HLDGS INC COM 3DD P 17-Jul-02 I-Sep-02 9,483 OD 10,24926 (76626) 
SILGAN HLDGS INC COM 300 P I8,AAI-02 I-SOP-02 9,48300 10 e09 54 (1 .32654) 
SILGAN HLDGS INC COM 3DO P 19-jul-m I-Sep-02 948300 10,18388 (7oo ae) 
SILGAN HLDGS INC COM IDD P 22-JuW2 I-S6P4D2 316100 332443 (16343) 
SILGAN HLDGS INC COM 200 P 23-Jul-02 I-SeF.02 632200 6 70D 94 (3789-4) 
SILGAN HLDGS INC COM 250 P 2~Ju!4)2 1-Sep-02 7,90250 820398 (301 4B) 
SILGAN HLDGS INC COM 150 P 29.JL&02 I-Sep-02 4,74150 495435 (21285) 
SILGAN HLDGS INC COM 3DD P I~Aug-02 I-SOP-02 9,4113 00 927294 21006 
SILGAN HLDGS INC COM 400 P IS~Aug-02 1-SOP-02 12,64400 12,69024 (4024) 
SILGAN HLDGS INC COM 225 P ISAug-02 I-Sep-02 29,239 .25 29 9D4 23 (66498) 
SILGAN HLDGS INC COM 5576 P 30-AUg-02 l-SeplD2 17622575 17622575 000 
SILGAN HLDGS INC COM 70D P 30-Aug-02 1-Sep-D2 22,12700 22,544 9D (41790) 
SILICON IMAGE INC COM 1,200 P 25-00-02 18-N&~02 8,71053 472416 3,911837 
SILICON LABORATORIES INC 1,500 P 30 Aug-02 I-Sep,02 33.885 00 33 US 00 000 
SILICON LABORATORIES INC I IOD P 30-Aug-02 I-Sep-02 2484900 23.35300 149500 
SILICON LABORATORIES INC 2.600 P I-Sep-02 18-No"2 62,09393 5873400 3,35993 
SILICON LABORATORIES INC 3DD P 3-UpM 18-NM-02 7,164 Sa 6,174 OD gm 68 
SILICON STORAGE TECHNOLOGY INC 2,70) P 30-ALV .02 I-Sap-02 1460700 1468100 (5400) 
SILICON STORAGE TECHNOLOGY INC 7 40D P 30-Aug-02 I-Sep-02 40.03400 4139412 (1,36012) 
SILICON STORAGE TECHNOLOGY INC 104,000 P 30-Aug-02 I-Sop-02 56264000 58175520 (1911520) 
SILICON VALLEY BANCSHARES COM I 40D P 25-JuW2 2S-JuW2 2941400 29,36906 4494 
SILICON VALLEY BANCSHARES COM 1,800 P 25-JuW2 25,Jul-02 3781800 3781800 000 
SILICON VALLEY BANCSHARES COM 1200 P 27-Jun-00 30-Aug-02 2735353 5003208 (2264855) 
SILICON VALLEY BANCSHARES COM 25 P 22-M2Y-0I 30-Aug-02 57049 75625 (I&S 76) 
SILICON VALLEY BANCSHARES COM 300 P 2&Oct-01 3D-AAlg-M 684588 7,05882 (212 94~ 
SILICON VALLEY BANCSHARES COM ow P 20~Od-01 30-Aug-02 18,25569 19 042 00 (M31) 
SILICON VALLEY BANCSHARES COM 75 P W-00.01 3D-Aug-02 171147 174525 (3378) 
SILICON VALLEY BANCSHARES COM 1875 P 31-Jan-02 3~2 42,788 77 4365750 (9W 73) 
SILICON VALLEY BANCSHARES COM Soo P 22-May-02 30-Aug-02 11,40981 15,66935 (425954) 
SILICON VALLEY BANCSHARES COM 625 P 22-May-02 30-Aug-02 14,20738 1955869 (5 379 31 ~ 
SILICON VALLEY BANCSHARES COM 400 P 21-Jun-02 304UJa-02 9,09273 10 .38128 (126855) 
SILICON VALLEY BANCSHARES COM 575 P 29-Jul-02 30-Aug-W 1307079 12,34525 72554 
SIMON PPTY GROUP INC NEW COM 2,101) P 25-JU02 25,JuW2 66,88500 68 .BBS OD ODD 
SIMON PPTY GROUP INC NEW COM 12200 P 25-Jul-W 25-Jul-02 38857000 3113,248 35 5,32164 
SINCLAIR BROADCAST GRP INC CLA 19,20D P 26-ALQ-02 1-Sep-02 242.49800 263,59296 (2109896) 
SINCLAIR BROADCAST GRP INC CLA 34,ODD P 27-Aug-02 I-Sep-02 429.42000 45B,245 20 (2882520) 
SINCLAIR BROADCAST GRP INC CLA 34000 P 2"ug-02 1-Sep,02 42942000 43333340 13,91340) 
SINCLAIR BROADCAST GRP INC CLA 27,2W P 29-Aup-02 I-Sep4D2 343,53600 343.1" 32 39168 
SINCLAIR BROADCAST GRP INC CLA 13600 P 3G-Aug-02 I-Sep-02 171,76800 17038352 1,38448 
SINCLAIR BROADCAST GRP INC CLA 3,900 P 30-Aug-02 1-SOP-02 4925700 48,545A 91 40209 
SINCLAIR BROADCAST GRP INC CLA 6600 P 30-Au2-02 I-Sep-02 8335800 8273694 62108 
SINCLAIR BROADCAST GRP INC CLA 1.400 P 3DAug-02 1-Sep-02 1768200 17 437 OD 245 OD 
SINCLAIR BROADCAST GRP INC CLA 8000 P 2SAug-02 I-Sep-02 10104000 109.&10 40 (879040) 
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SINCLAIR BROADCAST GRP INC CLA 2400 P I-S*Pl02 2006~02 32 873 OD 3031200 2,56100 
SINCLAIR BROADCAST GRP INC CLA 1,500 P 1-UP-02 1943~2 20321 38 18,94500 1 .376 3a 
SINGAPORE PRESS HLDGS SGDI 3000 P 6-May-02 37 .631 52 3858328 (95176) 
SINGAPORE PRESS HLDGS SGDI 3,000 P 9-Ja~02 3-May-02 3755016 3858328 (103312) 
SINGAPORE PRESS 14LDGS SGOI 3,ODD P 9-Jan-02 2-May-02 3741193 38,SB3 28 (1 17135) 
SINGAPORE TELECOMMUNICATIONS 45 ODD P 13-A"I 14-Feb-02 43,62161 47,38140 (3,75979) 
SINGAPORE TELECOMMUNICATIONS 41 ODD P 13-Jun-01 15-Feb-02 3679122 4047161 (3,68039) 
SINGAPORE TELECOMMUNICATIONS 26,000 P 144W~01 15-Feb-02 2333102 2S84840 (2,51738) 
SINGAPORE TELECOMMUNICATIONS 27 ODD P I~Jun-01 I"ab-02 2394775 26 B42 57 (269482) 
SINGAPORE TELECOMMUNICATIONS 28,000 P 14-Jun-01 18-Feb-02 2481509 27,83673 (3,02164) 
SINGAPORE TELECOMMUNICATIONS 73000 P IrW~01 IS-Feb-02 6469848 7125469 (7 2118 21) 
SINGAPORE TELECOMMUNICATIONS 7000 P 15-Jun-01 2D.Feb-02 6,18231 090264 (72033) 
SIX FLAGS INC COM 7.400 P 15-May-M 18 .JW,02 IDS 444 35 15977118 (50,32683) 
SIX FLAGS INC COM 8800 P 15-Od-01 18-Jan-02 10057049 akm 00 15,33249 
SIX FLAGS INC COM 12,50D P 20-Feb-02 26.Mw-02 20886195 17042500 3843685 
SIX FLAGS INC COM 6,100 P 25-Jul-02 25-JUW2 8149800 82,21641 (72041) 
SIX FLAGS INC COM 3300 P S-MW-0i 3DAug-02 16 737 09 7321578 (5647869) 
SIX FLAGS INC COM 70 P 2-Apr-01 30-Aug-02 35503 138985 (103482) 
SIX FLAGS INC COM 75 P 22-May-01 3OAug-02 38039 172888 (134649) 
SIX FLAGS INC COM I= P 19-Ad-01 30-Aug-02 8.21301 2183942 (1562641) 
SIX FLAGS INC COM 275 P 30-JuWl 30-AU2-02 139,478 4,81388 (341912) 
SIX FLAGS INC COM 225 P 30-Oct-01 30-Aup-02 1 14117 2,74275 (i,soi 5a) 
SIX FLAGS INC COM 4800 P 27-D~01 30AUg-02 2434486 7192416 (47,57930) 
SIX FLAGS INC COM 7.825 P 12-Feb-02 30ALV-02 39.68720 105,67510 (6698790) 
SIX FLAGS INC COM 2250 P 29-A"2 30-Aug-02 1141165 3144375 (2003210) 
SKECHERS U S A INC CL A COM 1,000 P 21-DWAM 3AM-02 2063163 1505700 557468 
SKECHERS U S A INC CL A COM 30D P 21-D~W 3DAug-02 4,741 30 4.51710 22426 
SKECHERS U S A INC CL A COM I.0D0 P Z24)ec-00 30-Aug-02 15 1104 52 14 9D4 40 9W 12 
SKECHERS U S A INC CL A COM so P 22-May-01 30AUg.-02 79023 2 054 75 (1,21452) 
SKECHERS U S A INC CL A COM 575 P 23-Ae,01 3aAu"2 9,08760 13,079 84 (392224) 
SKECHERS U S A INC CL A COM 925 P 24-A"I 3DAug-02 M 619 IS iS.714 W (4,09542) 
SKECHERS U S A INC CL A COM 350 P 30-Jul-01 30-Aug-02 5531 58 8 281 DID (2,74942) 
SKECHERS U S A INC CL A COM 2,525 P 15Aug-01 3G-Aup-02 39,93S 42 Sa,150 75 (16,24433) 
SKECHERS U S A INC CL A COM 300 P 30-Oct-01 30-Aug-02 4741 38 3,17718 156418 
SKECHERS U S A INC CL A COM 5,150 P 7-Mm-02 30-ALM-02 51,39330 8782244 (642914) 
SKECHERS U S A INC CL A COM 955 P 21-MU-02 30-AuD.02 15,10912 15 371 al (26269) 
SKECHERS U S A INC CL A COM 2,400 P 2-Apr-02 30-Aug-02 37,93086 4519872 (7,26788) 
SKECHERS U S A INC CL A COM 14069 P 3AW-02 3D-Aug-02 22235354 304,3D9 66 (31,95582) 
SKECHERS U S A INC CL A COM so P 3-Apr-02 30,ALQ-M 881 41 1,21127 (32986) 
SKECHERS U 8 A INC CL A COM 75 P 3AM-02 I-Sep-02 1,16325 1 On 23 (45898) 
SKECHERS U S A INC CL A COM 2100 P 22-Jul-02 I-Sep-02 3257100 32 781 OD (21000) 
SKEWERS U S A INC CL A COM 1225 P 2S-Jul-02 I-SOP102 1899975 2047355 (1473 80) 
SKY FINL GROUP INC COM 4.90) P 25,JUI-02 25,Ad-02 94,32500 9413978 Ia5 22 
SKYWEST INC COM 13900 P 7-Jan-02 2f~Apr-02 29721056 37908551 (81,1154 95) 
SKYWEST INC COM 35M P 8-Ja"2 25,Apr-02 7483719 99,37445 (24,53726) 
SKYWEST INC COM 9 800 P 104mi-02 25-Apr-02 209,54414 27537902 (6583488) 
SKYWEST INC COM 1,900 P 10-Jan-02 25-Apr-02 4149569 5338951 (118S412) 
SKYWEST INC COM 900 P 10-Jan-02 26-Apr-02 19,94339 2528991 (534652) 
SKYWEST INC COM 350D P 25-Ad-02 25-JUW2 6361200 63,61200 DOD 
SKYWEST INC COM 3400 P 3DAug-02 I-SOP-02 5299920 5299920 000 
SKYWEST INC COM 1,300 P 3DAug-02 I-Sep-02 20,25440 20.21877 4563 
SKYWEST INC COM 27.100 P 30-Aug-02 I-Sep-02 422,43480 422,47818 (4336) 
SKYWEST INC COM 31,801) P "ap-02 6-Dec-02 437,46258 49569840 (58= 62) 
SKYWORKS SOLUTIONS INC 491 P 3,Jan-02 3-AA-02 257977 13,01849 (1123872) 
SKYWORKS SOLUTIONS INC 211 P S~Fob 02 3-JLA.02 110562 457475 (3.46913) 
SKYWORKS SOLUTIONS INC 176 P 4-MW-02 3-Jul-02 92135 368279 (274144) 
SKYWORKS SOLUTIONS INC 178 P 28-MW-02 S-julm 92135 3,73202 (281067) 
SKYWORKS SOLUTIONS INC 361 P 24-Apr-02 3-A"2 1,84269 680040 (495771) 
SKYWORKS SOLUTIONS INC 11 20D P 30,Aug-02 I-Sep-02 47 040 OD 5035136 (381136) 
SKYWORKS SOLUTIONS INC 2,9110 P I-Sep-02 13-S&P402 14,51826 12.18000 26W26 
SKYWORKS SOLUTIONS INC EDO P I-Sepm 4-Oct-02 4,29647 378000 51847 
SL GREEN REALTY CORP Sw P 30,Aug-02 I-Sep-02 1653500 1654900 (14 DO) 
SL GREEN REALTY CORP 19 ODD P 30-Aug-02 I-Sep-02 628.33000 62947570 (114570) 
ELM CORP 1,800 P 25-AdM 25-Ju~02 152 6D4 00 152 .604 CIO 000 
SLM CORP 9.400 P 25-Jul-02 25.1"2 79683200 796,50,130 42770 
ELM CORP 2,100 P 25-Jul-02 25-Jul-02 178 038 DID 178,03800 000 
SLM CORP 1,400 P 31-Ocl-W 3GAug-02 12983385 78,63409 6099977 
ELM CORP 50D P 1,Aug-02 30-AuD-02 4629781 4540500 89281 
SLM CORP 1.ODO P 30-W-W 3&Aug-02 91650 DID 56 TD7 00 3 .4 943 OD 
ELM CORP 100 P 3143d-00 3&ALV-02 9.165010 561672 354828 
ELM CORP 6W P 30-Oci-00 8,Aug-02 WAS 48 3402420 1977228 
SLM CORP 2700 P 30-0~00 SAu" 24209415 153,10890 88,97525 
SMC Y50 SIX) P 5-Dac-01 II-Apr-02 8928277 7816829 1111445 
sMC Y50 200 P 5-0~01 7-Jun-02 2381947 1954207 4 2T7 40 
smC Y50 SIX) P 6-1)8~01 7-JLM-02 96,277 9D 8997129 530661 
SmC Yso 300 P 21-08~01 1 I-Jun-02 3424118 29,96655 4,27463 
smC Y50 200 P I I-Jan-02 ll-Ar~02 22,82746 21,32719 1 50D 27 
SMC Y50 700 P 64)~01 I0,An02 a2 554 53 7872487 355966 
SmC Yso 30D P 21-Deo-01 10-Jun-02 35,39337 29,96656 542681 
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SMC YSO 700 P ll~Jan-02 I-Aug-02 69.46324 74 "S 18 (5,18194) 
SMC Y50 300 P 5-MW-02 I-Aug-02 2976996 38.33982 (856966) 
SMC YSO 300 P 5-MM-02 2-Aug--02 2832664 3833982 (10,01318) 
SMC Y50 1000 P &Mar-O2 IB-Sep4O2 95 US 14 127 799 39 (3195324) 
SMC Y50 I ODO P 23-Aug-02 7-Od-02 71,29923 104,95706 (3365793) 
SMC YSO SOO P 5MW-02 4-00-02 44,42708 76,07963 (32,25255) 
smc Y50 400 P 23-Aug-02 4-Od-02 20,61805 41982 82 (1 2,364 7r) 
SMC Yso 60D P 23-Aug42 8-OCt-02 42.81076 62.97423 (2036347) 
SMC Yso I ODO p 26-AU942 S-Oct-02 71,01794 106281 18 (3426324) 
SMITH A 0 CORP 7SOO P 3&Aug-02 I-Sap-02 228.375 DO 220 SB8 25 (1,51125) 
SMITH INTL INC COM 100 P 34w~02 22-Feb 02 6.19325 5,10050 1,09275 
SMITH INTL INC COM 7200 P 25-Jul-02 25-Jul-02 210,52800 21318480 (2 SW 80) 
SMITHFIELD FOODS INC COM 3.300 P 5-S&F~Ol 2-Apr-02 8087627 75,04728 5,02899 
SMITHFIELD FOODS INC COM 3,800 P S.Sep-Ol 3-Apr-02 87,03143 8641008 61335 
SMITHFIELD FOODS INC COM 700 P 21-Sep-Ol 3-Apr-02 18,032 11 1470700 132511 
SMITHFIELD FOODS INC COM 200 P 27-Aug-Ol 174w~02 3.892 98 4.36976 (47688) 
SMITHFIELD FOODS INC COM 4.ODO P 27-Atq-Ol 2GJw,02 7793765 a7,395 20 (955755) 
SMITHFIELD FOODS INC COM IOODO P 2&ALQ-01 20,1~02 194,59413 2215000 (26,95187) 
SMITHFIELD FOODS INC COM 13 SOO P 25-Jul-02 2S .,tul-02 221 14900 22225822 (1,10922) 
SMURFIT-STONE CONTAINER CORP 12200 p 25-Jul-02 25-Jul-02 16775000 162 M7 60 6,39240 
SNAP ON INC COM 600 P 25-A"2 25-A"2 iS .002 DO 16 0112 00 000 
SNAP ON INC COM 4100 P 25-JL6 .02 25,.Iu~02 10934700 10899572 2,381.28 
SNAP ON INC COM a 30D P S-Fe"2 I-SOP-02 234 558 DO 25a,432 95 (2387495) 
SNAP ON INC COM 400 p 30AUg-02 I-SOP-02 11 .304 DO 11 33B DO (3400) 
SNAP ON INC COM 6700 P 30-Aug-02 I-Sep,02 18934200 19005823 (71623) 
SOCIETE GENERALE EURI 25 9OG P 25-Mm-02 31-May-02 61 22828 5624243 496385 
SOCIETE GENERALE EURI-25 1600 P 25-Mar-02 3-Jun-02 109,13824 99 OSS 53 915171 
SOCIETE GENERALE EURI 25 3500 P 25-MW-02 II-Jul-02 19976537 218,72055 (1595218) 
SOLECTRON CORP goo P 3-.18~02 5-Fe"2 844059 9 652 DO (1 .21141) 
SOLECTRON CORP 700 P 3-J~02 4AW-02 6 ITO 40 s'"S 50 (2,27510) 
SOLECTRON CORP 5w P 3-Jan-02 12-MW-02 7646" 9,65200 (2 OD5 58) 
SOLECTRON CORP 800 P 3,WH)2 IS-Apr-02 663179 9,65200 (302021) 
SOLECTRON CORP 900 P 3-Ja~02 8-Apr-02 6,76329 10 85a 50 (409521) 
SOLECTRON CORP 300 P 3-Jan-02 2-May-02 222443 3,61950 (139507) 
SOLECTRON CORP 9400 P 25-Ju~-02 25-JW-02 36 19D OD 36,19000 000 
SOLECTRON CORP 58200 P 25-Ad-02 25-JL&02 224,07000 23939988 (1532985) 
SOLUrLA INC COM 2775 P 31-JOV02 30-At,02 19,19587 2501163 (581476) 
SOLUTLA INC COM 2625 P S-Feb-02 30-Aug-02 1815920 2319975 (504055) 
SOLUTLA INC COM 3525 P II-Fab-O2 30-Aug-02 2438521 30,17400 (578879) 
SOLUTLA INC COM 3 30D P 25-Feb-02 30-Aug-02 22.82871 22 11 D DO 71871 
SOLUTLA INC COM 1,525 P 28-Feb-02 30-Aug-02 1054963 10 572 22 (2259) 
SONIC AUTOMATIC INC COM I 9DD P 25-JL6.02 25,JuH= 3961500 39,61500 000 
SONIC AUTOMATIC INC COM 13 SOD p 3DAug-02 I-Sep-02 27744000 277,"0 CID 000 
SONIC AUTOMATIC INC COM I 40D P 30-ALV42 "ep-02 25,56000 2874298 (1112 98) 
SONIC AUTOMATIC INC COM SOO P 30-Aug-02 I-SOP-02 1224000 12,23a 93 102 
SONIC AUTOMATIC INC COM 15'soo P I-Sep-02 19-NM-02 23742171 318,24000 (8081829) 
SONIC CORP 3-300 P 30-Aug-02 I-Sap-02 T7.395 00 785%12 (120912) 
SONIC CORP 3,300 P I-SOP-02 25-00-02 8014534 7738500 2,76034 
SONIC CORP 30D P ISep-02 25-00-02 7,28594 S,&52 00 433964 
SONICWALL INC COM I'aw P 34"1 4-Apr-02 12,23585 40 248 OD (28,01215) 
SONICWALL INC COM 2500 P sliul-ol 4.Apr-02 16 994 23 55,43125 (39.43702) 
SONICWALL INC COM 1,025 P 6-JuI.Ol 4-Apr-02 6,96764 21 .20756 (14,23992) 
SONJCWALL INC COM 15300 P 124)ec-Ol 6-Jun-02 76.55428 301 86900 (22531472) 
SONICWALL INC COM 12000 P 30-Aue-02 I-Sep-02 54,ODO OD 5850440 (2,50440) 
SONOCO PRODS CO 6800 P 25-A"2 25-JL"2 15803200 157,98236 4964 
SONOCO PRODS CO 8,100 p 2-Nov-01 3DAug-02 19203549 194,278 50 (224301) 
SONOCO PRODS CO I SOO P 7-Ax~02 30-A~RM 37932964 42,65600 (4,72306) 
SONOCO PRODS CO I'ODO P T-ArHO2 30-Au"2 23,70809 2669400 (20591) 
SONY CORP YSO 3 90D P 16-Nm-01 27-May-02 230,931 11 17797019 52 9W 92 
SONY CORP Y50 300 P 28-NG~01 27-May-02 17,76393 14,43116 333277 
SONY CORP YSO 2,100 P 16-NOV-01 24-May-02 124,645 65 9583010 2801545 
SOURCECORP COM 2500 P 30-Aug-02 1-SOP-02 58 .175 DO 57,60500 (1 .43300) 
SOUTH FINI. GROUP INC COM 8,300 P 3D-Aug-02 I-Sep-02 173,895 DO 173 Sa5 OD 000 
SOUTH FINL GROUP INC COM 1700 P 31),~ I-SOP-02 35,615 OD 35.61500 000 
SOUTH FINL GROUP INC COM 600 p 30-Aug-02 I-Sep,02 1257000 1257270 (270) 
SOUTH FINL GROUP INC COM 12800 P 3D.Aug-02 I-Sep-02 268,16000 288 421 12 (26112) 
SOUTH FINL GROUP INC COM 500 P 30-AU2-02 I-Sep-02 10,47500 1019500 29000 
SOUTH FINL GROUP INC COM I ODD p I-Sep-02 20-0~02 2046758 20 950 DO (48242) 
SOUTHERN CO COM 8100 P 25-JLA-02 25-A"2 218,05200 21a 052 DO ODD 
SOUTHERN CO COM 49,70D P 25-JL6 .02 25-JUMM 133792400 1 .31860561 19 3f8 39 
SOUTHERN UN CO NEW 7.200 P 30-Aug-02 I-Sep-02 9648000 97,09200 (61200) 
SOUTHERN UN CO NEW 1,100 P I-Sep-02 20-Dec-02 17,352 41 1474000 2,61241 
SOUTHTRUST CORP COM 20500 P 9-Jan-02 8-JU142 537,98169 484,5M 00 53."3 69 
SOUTHTRUST CORP COM 4,030 P 25-JL6 .02 25-JuHO2 9348000 9348000 000 
SOUTHTRUST CORP COM 24 SOD P 25,kd-02 25-Jul-02 572.5135 OD 565,24930 731570 
SOUTHWEST AIRLS CO COM 16M P 23-JorHO2 21-Feb-02 34 838 36 28,41920 841916 
SOUTHWEST AJRLS CO COM 1,70D p 23-JweO2 20-Feb-02 3563148 3019540 543606 
SOUTHWEST AIRLS CO COM 8900 P 25-JuI42 25-JL&02 107.33400 107 33-4 DO OOD 
SOUTHWEST AIRLS CO COM 54,500 P 25-Jul-02 25-Jul-02 65727000 652,32140 4 948 SO 
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SOUTHWEST AIRLS CO COM 2 20D P S-MM-02 30-Aug-02 3121708 4404906 (1283200) 
SOUTHWEST AIRLS CO COM 45W P 19-Mff-02 30-ALP"2 63,85308 88,a97 25 (23 044 M 
SOUTHWEST AIRLS CO COM 3,400 P 20-MM-02 30-Aug-02 48.2" 55 6371835 (1547383) 
SOUTHWEST AIRLS CO COM 2,100 P 8-MW-02 30AM9-02 29,S4100 42 D46 83 (12.20583) 
SOUTHWEST AIRLS CO COM 1300 P 23,Wn-02 3DAxg-M 1847300 23.09060 (4,817 W) 
SOUTHWEST AIRLS CO COM 4.?00 P 24,]W,02 XI-ALW02 66.78700 as Goo T9 (19.81379) 
SOUTHWEST AIRLS CO COM 30D P 3,Jul-M 23-Aug-02 4461 10 439800 6310 
SOUTHWEST AIRLS CO COM 400 P 3,Jul-02 7Aug-02 4,867 a5 588,100 (99815) 
SOUTHWEST AIRLS CO COM 300 P 3-Ad-02 27,Sap-02 386589 4,39800 (53211) 
SOUTHWEST AJRLS CO COM 30D P 3,k"2 3-UP-02 419307 439000 (204 f3) 
SOUTHWEST BANCORP TEX INC COM 48M P 3"ug-02 I-Sep-02 1&2.30400 18230400 000 
SOUTHWEST BANCORP TEX INC COM 3000 P I-Sep-02 20-1~ 8699948 MWOO0 (269052) 
SOVEREIGN BANCORP INC COM 18 40D P 25-JL"2 25-JLO-02 243,24800 242,43072 76728 
SOVEREIGN BANCORP INC COM 210D P 9-ALM-M 30-Aug-02 32,17200 31,22154 95046 
SOVEREIGN BANCORP INC COM 11,700 P 9-Aug-02 30-AU2-02 17987D37 17394858 592179 
SOVEREIGN BANCORP INC COM 4,300 P 13-AL19-02 30-ALP"2 6610621 6350326 260295 
SPANISH BROADCASTING SYS INC SSW P 30-AM9-02 1-SCP-02 6716500 sa'"5 55 (1,68065) 
SPANISH BROADCASTING SYS INC 1.5w P I-Sap-02 18-NM-02 9,89220 1060500 (71250) 
SPARTAN ANTRS INC 9w P 3()-AL19-02 I-Sep-02 9,72000 9 aOS 02 (8802) 
SPARTAN MTRS INC 21 ODO P 30ALQ-M I-Sep-112 226 803 00 22922550 (242550) 
SPARTAN MTRS INC 21,9D) P I-SOP-02 25,~ 234 9a2 09 23652000 (1,63791) 
SPARTECH CORP NEW 2400 P 30-Aug-02 I-Sep-02 51,3W 00 5167200 (31200) 
SPARTECH CORP NEW 13W P 30-A&" I,9ep-02 2782000 2a,399 02 (57902) 
SPARTECH CORP NEW 12W P I~Sa"2 4-OU-02 24SS406 2568000 (101595) 
SPHERION CORP COM 1496 P S.Apr-02 1-Sep-02 12,34200 1510242 (2,76042) 
SPHERION CORP COM 70 P 9-Apr-02 I-SOP-02 62700 80441 (17741) 
SPHERION CORP COM 179 P 10-Apr-02 I-Sep-02 147675 1 9T7 20 (50045) 
SPHERION CORP COM 1389 P II-Apr-02 I-Svp-02 1145925 1527094 (3,81169) 
SPHERION CORP COM iio P i"PF-02 I-Sep-02 907M 124990 (342 W) 
SPHERION CORP COM 2600 P I-Mfty~02 I-s4P42 21,45000 31,82400 (1037400) 
SPHERION CORP COM I D69 P "BY-02 I-SOP-02 8,81925 1317617 (4,35692) 
SPHERION CORP COM 2705 P 2-May-02 I-Sep-02 2231625 3073773 (8,42148) 
SPHERION CORP COM 1126 P 2 May-02 I-Sep-02 928950 1311385 (382435) 
SPHERION CORP COM 1007 P 22Way-02 I Sep-02 8,30775 11 73890 (343115) 
SPHERION CORP COM 1'"3 P 2VARY-02 I-Sep-02 1190475 17,04183 (513705) 
SPHERION CORP COM 1900 P 29-Ad-02 I-SePO2 15 675 OD 1596950 (29450) 
SPHERION CORP COM 2200 P 30-At*-02 I-Sep-02 18,15000 17.76192 38808 
SPHERION CORP COM 100 P 30-A,19-M "ep-02 82500 78550 3950 
SPINNAKER EXPL CO COM 30D P 23-DOC-09 30-Aug-02 930722 4,20000 5,10722 
SPINNAKER EXPL. CO COM 600 P 23-Mar-00 30-Aug-02 1881444 1125000 7,36444 
SPINNAKER EXPL. CO COM Goo P 10-Au~00 30-Aug-02 18,61444 1575000 286444 
SPINNAKER EXPL CO COM 1400 P 10-Aug-00 30-Aug-02 42,855 37 36 750 OD 610537 
SPINNAKER EXPL CO COM sm P I I-A02-00 30-Aug-02 2448070 23.4" 64 1,04414 
SPINNAKER EXPL. CO COM 50 P 2AW-01 30-ALO-02 2,448 SB 3.5M 80 (108192) 
SPINNAKER EXPL CO COM 350 P 30-J"I 30-Aug.-02 10,71384 1367975 (2 NS 91) 
SPINNAKER EXPL CO COM 75 P 3WOd-QI 304,4-02 2.29582 312616 (100 34) 
SPINNAKER EXPL CO COM 450 P 29-Jul-02 30-Aug-02 1377494 14,15475 (37981) 
SPINNAKER EXPL CO COM ODD P 30-jul-02 30-Aua-02 27,54988 2495439 259549 
SPORTS AUTH INC 13= P 30-Aug-02 I~Sepll)2 71 55,100 71,58326 (2926) 
SPORTS AUTH INC 3 900 P I-SOP402 4-Od-02 20,75127 20 882 OD (23073) 
SPRINT CORP (FON GROUP) COM 10 .300 P 25,kd-02 2S.JUI-02 92 7M 00 92,700 W 000 
SPRINT CORP (FON GROUP) COM 63 ODD P 2$JLA-M 25,kfi-02 567,000 OD SM BS4 SO (2165460) 
SPRINT CORP PCS COM SER 1 2,400 P 340~M 12-MN-02 28,74628 59,19600 (3044972) 
SPRINT CORP PCS COM SER 1 600 P 3-JOHM 28-MV-02 598491 14,709 W (5,81409) 
SPRINT CORP PCS COM SER 1 1100 P 3-Jar,02 8-Apr-02 12,47219 2713150 (1495931) 
SPRINT CORP PCS COM SER 1 200 P 4-Jan-02 S-Apr-02 2.26787 4,59524 (2 327 57) 
SPRINT CORP PCS COM SER 1 100 P 4-Jan-02 I6-Apr-02 118766 229762 (112998) 
SPRINT CORP PCS COM SER I 90D P I I-Jan-02 IS-Apr-02 1050898 1679904 (629008) 
SPRINT CORP PCS COM SER 1 2w P 13~Feb-02 16-Apr-02 233533 2,34080 (547) 
SPRINT CORP PCS COM SER 1 70D P 13-Feb-02 2-May-02 7,94120 0,19280 (251 54) 
SPRINT CORP PCS COM SER 1 8,800 P 20-Feb-02 9,kd-02 47 e97 19 7225416 (24,55697) 
SPRINT CORP PCS COM SER 1 7DO P 21-Feb-02 9-jul-02 3,70410 5,51936 (172526) 
SPRINT CORP PCS COM SER 1 11300 P 25-Jul-02 25-Jul-02 4%51000 411110 00 000 
SPRINT CORP PCS COM SER 1 50200 P 25,hA-02 25-Jul-02 lBS.740 00 195,26795 (952795) 
SPRINT CORP PCS COM SER 1 9,800 P 2-Jar~02 17-Ad-02 51,15934 247,50782 (19634848) 
SPRINT CORP PCS COM SER 1 8,200 P 22-Feb-02 17-JUM 4280580 07,48928 (24 SB2 48) 
SPRINT CORP PCS COM SER 1 400 P 4-Mar-02 3OAug-02 1,53171 3.32430 (1,74265) 
SPRINT CORP PCS COM SER 1 8 40D P 22-Ma-02 3~2 3321595 89.00220 (55,78625) 
SPRINT CORP PCS COM SER 1 2500 P 21-Feb-02 30-Aug-02 99MOD 1971200 (9,8120M 
SPRINT CORP PCS COM SER 1 4,300 P 4.MW-02 3D.Aug-02 17 Q28 00 3573687 (18,70887) 
SPRINT CORP PCS COM SER 1 1,000 P 13-Fe"2 i5-Aug-02 3,977 a7 11,706400 (7,72013) 
SPRINT CORP PGS COM SER 1 300 P 13-Feb-02 3-Sep C2 1,14500 351120 (2.35820) 
SPX CORP 2700 P 25-Ad-02 25,ki-02 252.4W 00 258,07599 (562599) 
SPX CORP 30M P 25-FebM 301~ 32904749 380,76960 (51 r22 11) 
SPX CORP 300 P IAu" 30,Amp-02 32.Wd 75 3094419 196056 
SPX CORP 100 P 3-Jan-02 2-Dea-02 491085 0.96825 (2,077 40) 
SPX CORP 100 P 3-Ja~M 10-Dec-02 445280 6.98825 (2,63539) 
SPXCORP 100 P 12-MV-02 30-DeC-02 3,67488 715225 (3 4T7 37) 
BRA INTERNATIONAL INC CL A 1,20D P 30-Aug-02 I-Sep-02 3040800 3144600 (1 .008 OD) 
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SRA INTERNATIONAL INC CL A 9w P 30-Aug-02 1-SeP-02 22,80800 23.01102 (20502) 
SRA INTERNAT10NAL INC CL A 500 P I-SoP4)2 4-00-02 13.74908 1267000 1,07900 
ST JOE COMPANY COM 2100 P 25,WWV 25-JUI-02 57,72900 57,99990 (27090) 
ST JUDE MED INC COM I ODO P 13-Fet~02 I-M2Y-02 8269750 7859840 409910 
ST JUDE MED INC COM IOD P 3-JWW2 W-M&Y-02 8.39953 7,43150 96803 
ST JUDE MED INC COM 2100 P 13-Feb,02 25-Jul-02 73 224 79 8252832 (9.3D3 53) 
ST JUDE MED INC COM 2 DDO P 25,bA-02 25-k"2 7334000 7334000 ODD 
ST JUDE MED INC COM 12,500 p 25-AA-02 25-Ad-02 45837500 "6.715 OD 11 SWOD 
ST JUDE MED INC COM 20D P 3-Jar,02 301iLd-W 756549 743150 13399 
ST JUDE NED INC COM 2 9DD P Web-02 30-AUD-02 10822202 11398768 (5,07568) 
ST JUDE MED INC COM 9 ODD P 28-Feb-02 30-Aug-02 33607868 35554500 (19,46632) 
ST JUDE MED INC COM 1200 P 6-MW-02 3D-Aug-02 44,81049 46,52082 (1,71033) 
ST JUDE MED INC COM 1500 p I-AU9~02 30-AU9-02 5601311 5610000 (8689) 
ST JUDE MED INC COM 26W P 13-Feb-02 30-Aug-02 96,746 OD 102,17792 (5,43192) 
ST JUDE MED INC COM 400 P 3-Jar,02 30-DOC-02 1597647 14 SW 00 111347 
ST MARY LD & EXPIL CO 2 40D P 30AUD-02 I-SeP-02 57 072 DD 5808192 0 W9 92) 
ST MICROELECTRONICS EUR1 04 8600 P 114)0"1 18-Jan-02 262,46227 273 230 a2 00.768 55) 
ST PAUL COS INC LOW p 25-Jar,02 27-Feb-02 46,858 37 42,54000 6,31837 
ST PAUL COS INC 3,7W P 25-JarW)2 27-Feb-02 18077595 16114055 19 WS 40 
ST PAUL COS INC 1100 p 26-Ad-02 29,JUI-02 3203752 2662000 541752 
ST PAUL COS INC 2400 P 25,h"2 25-Jul-02 58,08000 5803000 000 
ST PAUL COS INC 14700 P 25-JuW2 25-Jul-02 35574000 35134176 4,39824 
ST PAUL COS INC 3,700 P 2840-02 30-AL9-02 112,55,100 89,540 DD 23,01400 
STANCORP FINL GROUP INC COM 931 P 25-JU-02 25~JLA-02 47,22963 47 473 a3 (2" 20) 
STANCORP FINL GROUP INC COM 1169 P 25-Ad-02 25-JuS-02 5930337 59 203 37 ODD 
STANCORP FINL GROUP INC COM 200 P 1844~99 3DAug-02 1105125 5,23S 9D 581535 
STANCORP FINL GROUP INC COM 1,000 P 22-N~99 30AU2.02 55-256 24 2728530 2797094 
STANCORP FINL GROUP INC COM 300 p 23-MW-00 30-Aup-02 1557687 7,30875 92GS 12 
STANCORP FINL GROUP INC COM 30D p 24-APF-00 30-AL19-02 1857687 8 260 44 831643 
STANCORP FINL GROUP INC COM 100 P 25-Apr-00 30AW-02 5,52562 2 a72 56 2,65305 
STANCORP FINL GROUP INC COM I ODO P 26-Apr-00 30-Aug-02 5525624 2876650 2648974 
STANCORP FINL GROUP INC COM 300 P 27-Apr-00 3OAug-02 16,57687 873408 784279 
STANCORP FINL GROUP INC COM 400 P 1-May-OD 30-"-02 22,10249 12,16240 994009 
STANCORP FINI. GROUP INC COM so P 2-Apr-01 3DALP9-02 331537 247350 84187 
STANCORP FINL GROUP INC COM ISO P 22 May-01 3OAug-02 8,28844 a &W 75 1,429S9 
STANCORP FINL GROUP INC COM 325 p 30-A"I 3GAug-02 17,95828 1401388 3 9" 40 
STANCORP FINL GROUP INC COM 1050 p 21-Aug,01 3OAug-02 5801905 4951338 B.505 67 
STANCORP FINL GROUP INC COM 200 p 3a4Dct-0I 3OAug-02 1105125 a 9115 00 206625 
STANCORP FINL GROUP INC COM 40D P 20-id-02 30-Aug-02 2210249 21,97000 132 49 
STANDARD MICROSYSTEMS CORP 2900 p 3D-Aug-02 I-Sep-02 56 231 DD 5665150 (420 50]1 
STANDARD REGISTER CO COM I 40D p 30-Aug-02 I-Sep-02 3563000 35 aw 00 000 
STANDARD REGISTER CO COM 1,4W P 30-AA19-M I~Sep-02 35,63000 35 Sm 98 7602 
STANLEY WKS 1,20() p 2-Ja"I 5-MM-02 61.07906 3894800 2413108 
STANLEY WKS 2300 p IS-Jan.01 5-Mw.02 117 O6a24 69.8W 74 47231 50 
STANLEY WKS 6,oDo p 22-Jan-01 S-MW-02 305,39541 17037000 135,02541 
STANLEY WKS 1000 p 25-JUM 25-Jul-02 35.8w 00 35 6DO OD 0 DD 
STANLEY WKS 4800 p 25,AJ-02 25-JuW2 170,880 OD 170,649 SD 23040 
STANLEY WKS 100 p 3-JuW2 18-00-02 296191 411200 (115009) 
STAPLES INC COM SOD P 342~02 4-MU-02 12,28853 lo,moo 1,35983 
STAPLES INC COM 5400 p 25,k"2 25-JuW2 84,348 DD 84,345 OD 000 
STAPLES INC COM 22,0DO P 25-Jul-02 25-Jul-W 34364000 345 199 SD 0.55980) 
STAPLES INC COM I I ODD p 25-JL"2 25-J"2 171.820 OD 171.82000 ODD 
STAPLES INC COM 11 sw P 25-A"2 3NAug-02 156,52228 190%596 (3407368) 
STAPLES INC COM 1600 p I -ALV-02 30-Aug-02 21,22338 26,27154 (504848) 
STAPLES INC COM SAW P 26-1~ 3DAug-02 7608000 8722188 (12,16158) 
STAPLES INC COM 1100 P a4a~02 II-Sep-02 16,471 01 2003650 (3,5049) 
STAPLES INC COM 1,300 P 3-Jan-02 1S-Oct-02 1951241 2367950 (418709) 
STAPLES INC COM 1,300 P 34mi-02 20-Nov-02 24,26506 23,67950 57655 
STARBUCKS CORP COM 2DO P 34~02 20-JW,02 4.49893 4,07500 42393 
STARBLICKS CORP COM 4,50D p 25-JL"2 25%K"2 W 045 DD 9004500 000 
STARBUCKS CORP COM 27,300 P 25-JUI*2 25-Jul-02 546,27300 549,47529 (320229) 
STARWOOD HOTELS & RESORTS 22W P 25-Jul-02 25-Ad-02 411,540 00 4SAW 00 000 
STARWOOO HOTELS & RESORTS 14,IW P 25,Jul-02 25-Ad-02 31302000 33050400 (IT 484 OD) 
STARWOOD HOTELS & RESORTS IOD p 3-JUW2 II-Nov-02 245092 299500 (54408) 
STARWOOD HOTELS A RESORTS 2w P 3-JuI42 18-Doc-02 4,698 aS 5,991) 00 (1 2g3 15) 
STATE STREET CORP 39M P 2-Jan-02 I-May-02 196,201 13 201,47400 (527287) 
STATE STREET CORP 4 6DO p 2-Jan-02 27-Jun-02 19555475 237 636 OD (39,051-25) 
STATE STREET CORP 3,7DD P 25-Jul-02 25-Jul-02 142,591) 00 142 598 OD 000 
STATE STREET CORP 23 ODD P 25-Jul-02 2r~Jul-02 8156,420 00 87895420 745580 
STATE STREET CORP 200 p 34W~02 20-Nov-02 8.90573 10,555 OD (1,54927) 
STATEN IS BANCORP INC COM I'Sw P 24~1 25%AW-02 2962938 22,23675 7,39261 
STATEN IS BANCORP INC COM IODD P 24~1 24AM-02 20,18159 14S2450 5.357 09 
STATEN IS BANCORP INC COM 3.ODO p 24-AL19-01 26APr-02 59.18822 44,47350 14 .71472 
STATEN IS BANCORP INC COM am P 24-AUD-01 30,40-02 15,95464 11 559 w 4,095 D4 
STATEN IS BANCORP INC COM 6050 P 24-Aug-01 2-May-02 12608848 8968823 W,4W 25 
STATEN IS BANCORP INC COM 350 P 30-Oct-M 2-May-02 729438 4,97788 2,31650 
STATEN IS BANCORP INC COM 200 p lo.Oct-ol ISAug~02 407092 265568 1 .415-24 
STATEN IS BANCORP INC COM I 40D p 11-od-ol IS-Aug-02 28,49642 18 655 54 993988 
STATEN IS BANCORP INC COM 1000 P 12-OcI-01 15,~ 203S458 1328495 706963 
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STATEN IS BANCORP INC COM 1600 P IS-Oct-ol 15-Aug-02 3256734 2121120 11,35814 
STATEN IS BANCORP INC COM I IDD P lo-Oct-ol IS-Aug-02 22.39004 1505342 730562 
STATEN is BANCORP INC COM 100 P le-Oct-ol 16 .AU2-02 2 ODD 10 137122 62B Ba 
STATEN IS BANCORP INC COM 1,40D P 17-00-01 ISAug-02 2800139 18,79868 9.20471 
STATEN IS BANCORP INC COM 800 P 18-OC-01 16AUg-02 1600080 10,95340 5.D47 40 
STATEN IS BANCORP INC COM sm p 1910d-ol I,;ep02 1003000 6,91855 311145 
STATEN IS BANCORP INC COM SIX) p 22-Od-01 I-Sep-02 IS 048 OD 1115792 4,89008 
STATEN IS BANCORP INC COM 1,60D P 2-%OCt-01 I-Sap-02 32,09800 22.87136 9224S4 
STATEN IS BANCORP INC COM I 40D P 24.0"1 I-SOP-02 28 084 00 1993775 0.14025 
STATEN IS BANCORP INC COM Sm P 25 Oct-01 I-Se"2 1604800 1132192 4,72000 
STATEN IS BANCORP INC COM 8,700 P 3(I-Aug-02 I-SOP-02 17452200 17452200 000 
STATEN IS BANCORP INC COM 700 P 3GAug-02 I-Sep42 14 042 DD 14 .28700 (24500) 
STATEN IS BANCORP INC COM 4 2W P 3"mg-02 l-SeP4D2 84 252 OD 8571780 (1,465 W) 
STATEN IS BANCORP INC COM 5ew P la-od-ol I-Sep-02 112 336 W 76,67390 35.66220 
STATEN IS BANCORP INC COM 1300 P 19-Oct-ol I-SOP-02 2607800 17 9B8 23 8,0997-7 
STATION CASINOS INC 500 P 4-Od-00 30-Jan-02 6,98319 745915 (47096) 
STATION CASINOS INC Soo P 4-Oct-00 29-Jan-02 8,37689 096098 (57409) 
STATION CASINOS INC 900 p 4-Od-00 26-Jan-02 1319380 13.42647 (23207) 
STATION CASINOS INC 100 P 4-Od-00 28-Jan-02 139705 149193 (9477) 
STATION CASINOS INC 200 P 4-00-00 l-Feb-02 279396 2,983 W (18970) 
STATION CASINOS INC 26M P 4-OCI-00 24,W-02 48,64609 3878758 9,&%Sl 
STATION CASINOS INC I'm P 24-JW,01 24-Apr-02 29 ODO 55 20,43675 856381 
STATION CASINOS INC 1,10D P 244~01 15-JUW2 1623958 1450350 1,73608 
STATION CASINOS INC 1,200 P 24-Jan-01 19-A"2 1736708 15,82200 154505 
STATION CASINOS INC 22S P 2~Jan-01 22-jum 3061 19 296683 9456 
STATION CASINOS INC 2 SW P 24-Jan-01 26-Jul-02 31,46307 34,28100 (282793) 
STATION CASINOS INC 625 P 24-Ja"I 6-ALQM 761852 8 240 r2 (62210) 
STATION CASINOS INC 280 P 2-Apr-01 Skug-02 341310 395700 (44390) 
STATION CASINOS INC 275 P 224Aa"l 64mg-02 335215 4,54439 (119223) 
STATION CASINOS INC 20 P 30-JUWI &Aug-02 24379 291 30 (4751) 
STATION CASINOS INC 575 p 30-OC-01 &Aug-02 747121 491430 2,55691 
STATION CASINOS INC 730 P 30-JuWl S-Aug-02 9 485 19 10,83245 (114726) 
STATOIL ASA NOK2 50 22300 p 23-May-02 2S-Jul-02 16611598 19527638 (29,16040) 
STATOIL ASA NOK2 50 6600 P 24-May-02 25-Jul-02 4915437 5855131 (935894) 
STEEL DYNAMICS INC COM 8500 P 3OAug-02 I-Sep-02 102.76500 10100500 1 70D 00 
STEEL DYNAMICS INC COM 39M P I-SOP02 2S-Oct-02 5254584 47151 W 5,39484 
STEEL DYNAMICS INC COM 1800 P 1-Sep-02 2DDec-02 21 73a 12 21 76200 (2388) 
STEELCASE INC CL A 2,100 P 25-Ad-02 25,A;HV 26,62800 26 &34 aS (20895) 
STERICYCLE INC COM law P 30-Aug-02 1-Sep-02 5587200 58,61000 (in 00) 
STERICYCLE INC COM 1,40D P i-Sep,02 25-Oct-02 4868325 43 456 OD 5,22725 
STERICYCLE INC COM 100 P 3-Sep-02 254DCt-02 3 477 39 3,00100 3963B 
STERICYCLE INC COM 100 P 13-Sep,02 254DCt-02 347738 307039 40599 
STERICYCLE INC COM 400 p I-sa~ 4-Od-02 13,28440 124100D 8M 40 
STERIS CORP COM 2570 p 25-JuW2 25-Jul-02 49 WS 6D 4946608 34052 
STERIS CORP COM 23M p 25-JuHX? 25-Jul-02 4515540 4515540 000 
STERIS CORP COM 10200 P 30-ALV-02 I-Sep-02 232.76400 23276400 000 
STERIS CORP COM 15,200 P 30-Aug-02 I.S&p.02 346,86400 341,92400 4,94000 
STERIS CORP COM 1,00D P 30-Aug-02 I-SOP-02 22,82000 22,554 DD 13600 
STERLING BANCSHARES INC 314 P I&Apr.02 30-Aug-02 4 396 OD 4,12910 268 9D 
STERLING BANCSHARES INC I 8S P ISAW-02 30-Aug-02 2 604 DD 2.47235 13f 65 
STERLING BANCSHARES INC 950 P la-Apr-02 30-Aug-02 13,44247 12,62759 814 as 
STERLING BANCSHARES INC 725 p 17-Apr-02 30-Aug-02 1025873 9 572 61 SW 12 
STERLING BANCSHARES INC 925 p 22-Apr-02 30-Aug-02 13,08873 1225616 93257 
STERLING BANCSHARES INC 75 P 22-Apr-02 1-Sep-02 1050 OD 99374 58.26 
STERLING BANCSHARES INC 400 P 2S.Apr-02 I-Sep-02 5,60000 527444 32556 
STERLING BANCSHARES INC am P 29-Apr-02 1-Sep-02 840000 8,01102 38898 
STERLING BANCSHARES INC 925 P S-May-02 I-Se"2 12,95000 1343720 (43720) 
STERLING BANCSHARES INC 1100 P 22-May-02 I-Sap-02 15 400 OD 15,44500 (1 045 OD) 
STERLING BANCSHARES INC 550 P S-Ar,02 I-Sep-02 7,70000 7.W5 80 19420 
STERLING BANCSHARES INC 1150 p 29-AO-02 I-Sep-02 1810000 16,51630 (41630) 
STEWART & STEVENSON SVCS INC 5700 p 30-ALV.02 I-Sep-02 66SSOOD 672SISS (1,73166) 
STILWELL FINL INC COM 200 P 3-Jan-02 4-MW-02 4 9" 92 5,48900 (54408) 
STILWELL FINI. INC COM I'm P 31-JuWl 17-Ma"2 36.04184 4766856 (11.62472) 
STILWELL FINI. INC COM 2,600 P 25-JUM 25-Jul-02 a2 240 00 32,24000 000 
STILWELL FINL INC COM IS700 P 25-A&M 25-Jul-02 194,650 OD 195,41947 (73947) 
STILWELL FINL INC COM 500 P 31 .Ju~01 3DAug 42 702539 14,595 80 (787041) 
STILWELL FINL INC COM 2700 P 16-ALWOI 30-Aug-02 37.93710 7855974 (40622S4) 
STILWELL FINL INC COM 2.000 p 10-Sep-01 30-Aug-02 25,10155 5142000 (2331845) 
STILWELL FINL INC COM 3 40D p S-Oct-01 3D-Aug-02 47,77264 6784360 (2007095) 
STILWELL FINL INC COM 1300 p 15-Fab-02 30-Aug-02 1826601 31,68100 (13,41499) 
STILWELL FINL INC COM 2= P 25-Apr-02 30-ALg-02 30.91171 4473370 (13,82199) 
STILWELL FINL INC COM 1200 P 25-Apr-02 30AU9.02 1656885 24,40020 (7 .53135) 
STILWELL FINL INC COM 2 9W P a-Aug,02 30,Aug-02 40,75539 3642400 4 342 39 
STILWELL FINI. INC COM 4.90) P 314"1 3DAUDM 6830600 145 97a 84 (T7 672 64) 
STMICROELECTRONICS EURI 04 7 90D p I-MW-02 -VApr-02 240,58194 241 897 9D (133596) 
STMICROELEMONICS EURI 04 6.6w P 27-Mar-02 3-May-02 19,306711 219,32537 (2e.258 26) 
STMICROELECTRONICS EURI 04 7 7W P 17-Apr-02 3-May-02 225,24497 25948243 (3423746) 
STMICROELECTRONICS EUR1 04 1600 p 18-Apr-02 3-Ma~-02 468064 15 5261453 (5,111038) 
STMICROELECTRONICS EURI D4 8.500 P 26-Sep-02 4-Od-02 10722838 12561632 (1838794) 
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STMICROELECTRONICS EURI 04 5,0D0 p 22,AUD-02 4.0am 63,07551 11332508 (50,24967) 
STMICROELECTRONICS N V SMS N Y 9200 P 16,Ad-02 7-Aug-02 174.11570 223,79184 (4967514) 
STONE ENERGY CORP COM 1,700 p 25400-01 30AUg-02 S807025 9355501 (5.48476) 
STONE ENERGY CORP COM 1900 P 2513cf-01 30-Aug-02 65,14391 7103207 (5 SM 16) 
STONE ENERGY CORP COM I 40D P 26-Od-01 30-Aug-02 48,0D] 77 54.45524 (64S447) 
STONE ENERGY CORP COM 1.30D P 29-Oct-01 30-Aug-02 44,57215 52,5D8 95 (7,936 SO) 
STONE ENERGY CORP COM 1300 P 30-Oct-W 3GAug-02 44.57215 sississ (707971) 
STORA ENSO OYJ SER Tr NPV 10,700 P 5-saj~ol 27-Jur~02 W 753 54 125,9D2 68 to am 86 
STORA ENSO OYJ SER *;r NPV 1300 P S-qepol 28,kr~02 1793387 1529559 2.63728 
STORA ENSO OYJ SER'Fr NPV 6,100 P 17-Sep-01 28.AwW2 8415122 62= 01 21 ."8-21 
STORA ENSO OYJ SER'W NPV 6300 P 7-Feb-02 20-SOP-02 r4,864 98 81,41`3 66 (16 ODS 68) 
STORA ENSO OYJ SER'Fr NPV 10 30D P 8-Feb-02 20-Sep-02 106 D49 09 13292755 (2687846) 
STORA ENSO OYJ SER RNPV 300 P 17-Sep-01 20-Sep.02 3,08881 305916 2965 
STORAGE TECHNOLOGY CORP COM 20D P 3-Ja"2 16-Apr-D2 4 SM 55 420956 59399 
STORAGE TECHNOLOGY CORP COM 20D P 34~02 84W-02 4,33286 4,20986 12300 
STORAGE TECHNOLOGY CORP COM 7500 P 2S-Jul-02 25-Jul-02 9540000 99,74475 (4,34475) 
STORAGE TECHNOLOGY CORP COM 20D P 34W~02 I2-JuWQ2 3 061 9D 420986 (1 .14796) 
STORAGE TECHNOLOGY CORP COM 300 P 3-Jan-02 30-JuW2 417887 631479 (213592) 
STORAGE TECHNOLOGY CORP COM 9.20D P 3D.A"l 3DAug-02 12466544 12006000 4,60544 
STORAGE TECHNOLOGY CORP COM 6w P 3-JarH02 3-Sep-02 791078 t2 on 55 (4,70982) 
STORAGE TECHNOLOGY CORP COM 100 P 3-tan-02 7-00-02 104230 210493 (109263) 
STORAGE TECHNOLOGY CORP COM 2w P 22-Feb-02 7-W-02 2,08459 367850 (1,59391) 
STORAGE TECHNOLOGY CORP COM 400 P 22-Feb-02 24-Oct-02 657580 7,357 OD (7al 2o) 
STRIDE RITE CORP COM 10 5w P 3D.Aug-02 I-Sep-02 81,6%00 8176140 (7140) 
STRYKER CORP 200 P 3-JwW)2 5-Fab-02 12,2oDat 1122700 97381 
STRYKER CORP 2,300 P 25-JUH2 2S%kd-02 109 756 DD IDS 758 00 DOD 
STRYKER CORP 6,100 P 26,kd-02 25-JuW~ 356,53200 375,32646 11 05 54 
STRYKER CORP 1.400 P 25-Jul-02 2S-JuWD2 6680800 66 ON OD DOD 
STRYKER CORP IDD P 3-Jan-02 3-Jul-02 4,971 85 561350 (64165) 
STRYKER CORP 100 P 3-Jan-02 7-&Q-02 508284 561360 (55066) 
STRYKER CORP 100 P 3-Jan-02 1%.Sap-02 5,95482 5,61350 34132 
STUDENT LN CORP 300 P 25-AgM 2S-Jul~02 23,70000 2357598 12402 
STUDENT LN CORP 1400 P WAUR-02 I-Sep-02 13078800 12607994 470805 
STUDENT LN CORP 1 750 P 27-AL19-02 I -Sep 02 16348500 IS764595 5 m 05 
STUDENT LN CORP 1,750 P 2S-ALq42 I-SOP-02 16349500 15861993 6 a65 07 
STUDENT LN CORP 1400 P 29-Aug-02 I-SOP02 130 78a 00 12804694 274106 
STUDENT LN CORP 200 P 30,"-02 I-SepO2 18,65400 18,75100 (6700) 
STUDENT LN CORP 700 P 30-Aug-02 I-Sep-02 65,39400 65,46498 (7098) 
SUEZ EUR2 400 P 20,Jum-00 II-JwH02 1133376 1441828 (305452) 
SUEZ EUR2 3,500 P 4-OCt-00 ll-tar~02 99,17036 10624830 (707794) 
SUEZEUR2 2,500 P 28-Feb-01 II-Jan-02 7083597 0287706 (12 G41 09) 
SUEZ EUR2 70D P I-MW-01 I I-Jan-02 19,83407 23,46201 (362794) 
SUEZEUR2 300 P I-MW-01 14-Jan-02 8,44124 1005514 (1,81390) 
SUEZEUR2 500 P 15-Mal-01 14-JR"2 14 068 73 16,99212 (2923.39) 
SUEZEUR2 12000 P 2OSep-01 5-MU-02 33296S22 403,19704 (7023182) 
SUEZ EUR2 3750 P IS-May-01 27-Nov-02 6682811 127 440 W (60,81275) 
SUFZEUR2 3350 P 15-Mey-01 27-Nov-02 59521 12 11558265 (660SI 53) 
SUEZ EUR2 150 P 15-May-01 27-Nm-02 2,66207 S17S34 (2,51327) 
SUEZEUR2 3500 P ISMay-01 27-Nov-02 62.iISOS 124,29446 (6217940) 
SUEZEUR2 450 P 15-May-01 27-Nov-02 798622 1397430 (S,We 08) 
SUEZ EUR2 3,400 P 15-May-01 2044OW-02 62,18742 10558358 (4339814) 
SUEZ EUR2 2,150 P 15-~l 29-Nov-02 38,80361 66,76808 (2796247) 
SUEZ EUR2 3,050 P 21-May-01 29-Nov-02 5504698 96,51349 (41,46851) 
SUEZEUR2 1900 P 21-May-01 28~Nov-02 3374058 6012316 (26,37460) 
SUEZ EUR2 1,250 P 21-May-01 2-DeC-02 2310447 39,55471 (16.45024) 
SUMITOMO MITSUI 13ANVJNG CORP 19000 P 19-SOP402 I S-Nov-02 S762344 102,67848 (4505504) 
SUMITOMO MITSUI BANKING CORP 24,000 P 19-~p-02 1544OV-02 70 054 SO 12D 699 14 (59,61434) 
SUMITOMO MITSUI 13ANKING CORP 17000 P IS,%ep-02 14-Now-02 St .765 17 9187022 (4010405) 
SUMITOMO TRUST & aKG CO Y50 9,WO P 14-Aug..98 2S-Feb-02 29,638 all, 21ISS480 3.D44 09 
SUMITOMO TRUST & BKG CO, Y50 2000 P I4-AujF98 26~Feb-02 657540 5 9D9 95 W44 
SUMITOMO TRUST & BKG CO Y50 11 ow P 14-Aug-98 27-Feb-02 35,16377 32 554 76 365901 
SUMITOMO TRUST & BKO CO YSO 7,000 P 22-Mm-OD 27-Feb-02 2301331 49,46-451 (2045120) 
SUMITOMO TRUST & BKG CO Y50 Ilow P 22-MM-M 2S-Fe"2 37,09372 77 729 95 (4063823) 
SUMITOMO TRUST & BKG CO Y50 4 ODD P 7-JuWX) 2SmFeb-02 13 4aS 82 27864SO (14,37598) 
SUMITOMO TRUST & BKG CO Y50 3 ODD P 9-kd.98 I"ebC2 1060495 1224996 (1,64500) 
SUMITOMO TRUST & BKG CO Y50 9,000 P 9-Jul-98 20-Feb-02 2941598 38,74990 (733392) 
SUMITOMO TRUST & BKG CO Y50 13 ODO P 9%kd.98 21-Feb-02 42,666 43 5305318 (10,43675) 
SUWlfTOMO TRUST & BKG CO Y50 4000 P 144U,9.98 21-FabO2 1312198 1181991 130207 
SUMITOMO TRUST & BKG CO Y50 9000 p 14-Aug-98 22-Feb-02 29,78322 26596480 3,18842 
SUMITOMO TRUST & BKG CO Y50 2000 P 7-Jul-W I-Mu-02 6,76249 1393230 (7,16981) 
SUMITOMO TRUST & BKG CO Y50 11000 p 7-.Iu~W 4-MM-02 39.74873 7662763 (3087890) 
SUMITOMO TRUST A BKG CO Y50 5000 P 24-Aug-01 &MW-02 to 067 sO 3467827 (1661067) 

TRUST A BKG CO Y50 4000 P 27-Aug-01 4-MV-02 14,45408 Z7,871 31 (13.41723) 
SUMITOMO TRUST & BKG CO Y50 6000 P 28-ALg-01 4-MM-02 21681 12 4137057 (1968945) 
SUN HUNG KAI PROPERTIES 16 ODO P 15-NO~01 la-Jan-02 13104766 116,76784 14,2t9 82 
SUN HUNG KAI PROPERTIES I ow P 15-No"I 26-Feb,02 7.4T7 97 7,29799 17998 
SUN HUNG KAI PROPERTIES 15,030 P 20-N~01 26-FebO2 112169SB 107,85740 4,31218 
SUN HUNG KAI PROPERTIES 2000 P 26.Nw-01 27-Feb-02 1479315 1530910 (51595) 
SUN HUNG KAI PROPERTIES 12,0D0 P 7-Jar,02 27-Feb-02 88,75a 88 10532717 (1656829) 
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SUN HUNG KAI PROPERTIES I OOD p 2044ov-01 27-Fe"2 739657 7,19049 205 OB 
SUN HUNG KAI PROPERTIES 18 ODD p 25-Apr-02 2OSeP-02 IOi,6aa 74 155,16651 (63 477 TI) 
SUN HUNG KAI PROPERTIES 27,000 p 25AX-02 &44a~w 173,41188 23274976 (5933790) 
SUN HUNG KAI PROPERTIES spoo P 26-Apr-02 S-Nm-02 32,11331 43 ID6 95 (1099365) 
SUN HUNG KAI PROPERTIES 3 ODO p 29-Apr-02 54ftv-02 19,28798 2504878 (038080) 
SUN HUNG KAI PROPER nES 8 OOD P ~2 27-NOV-02 52,81070 72,28963 (19 47a 93) 
SUN HUNG KAI PROPERTIES 3 OOD P 30AW-02 27-Nov-02 19 1135 10 2601071 (8,17561) 
SUN HUNG KAI PROPERTIES 1,000 p 3a,&,Pr-02 27-NW-02 owl 34 8,67023 (2,D68 89) 
SUN HUNG KAI PROPERTIES 7 ODD P 29-A;x-02 26,#&~02 4692031 5954714 (12,92683) 
SUN HUNG KAI PROPERTIES 4,000 p 306Apr-02 2SMY-02 26.81160 34 eft, 95 (786935) 
SUN HUNG KAI PROPERTIES 9 DDO p 3-May-02 28-NG"2 6061554 $1.32584 (20,710 3D) 
SUN MICROSYSTEMS INC COM 1,100 p 3-Jstl-02 12-Mu-02 10,78533 1473450 (394917) 
SUN MICROSYSTEMS INC COM 1300 p 3,Jan-02 &Apr-02 10,74417 1741350 (666933) 
SUN MICROSYSTEMS INC COM 1,20) P 3-"~02 ISAW-02 979878 1607400 (6,27522) 
SUN MICROSYSTEMS INC COM I,DD0 p 3-Jan-02 24AW-02 8 877 73 13 395 DO (451727) 
SUN MICROSYSTEMS INC COM I.ew p 3,JWoO2 294~ 10.91967 2143200 (1051233) 
SUN MICROSYSTEMS INC COM 700 P 3-ta"2 6,Jun-02 4 al 9 86 937650 (475664) 
SUN MICROSYSTEMS INC COM 37 .300 p 25-Ju[42 25-A"2 13801000 138 010 OD ODD 
SUN MICROSYSTEMS INC COM 169,000 p 25-Jul-02 25-Jul-02 62S 30D 00 65921830 (33 91B 30) 
SUN MICROSYSTEMS INC COM 60400 p 2S.JuW2 25-Jul-02 22345000 223,48000 000 
SUN MICROSYSTEMS INC COM Wo p 3-Jan-02 12-Jul-02 4SM05 12 055 50 (709665) 
SUN MICROSYSTEMS INC COM I ODD p 3-Jan-02 3,tuW2 469775 1339500 (8,69725) 
SUN MICROSYSTEMS INC COM I ODD p 3-JarW2 30-bA-02 3 971 3a 1339500 (942362) 
SUN MICROSYSTEMS INC COM 1,600 P 22-Jar.02 3O-JLd-O2 6,35420 1777616 (1 1421 96) 
SUNCOR ENERGY COM NPV 2,701) P 23-Feb-Ol 3-Jan-02 9331494 67,54361 1547133 
SUNCOR ENERGY COM NPV 2200 p 21-Feb-Ol 2,larl-02 6833790 5435614 1398176 
SUNCOR ENERGY COM NPV 600 P 22-Fe"I 2-Jff~02 1863761 14,81463 3,022S8 
SUNCOR ENERGY COM NPV 300 P 22-Fe"I 2-Jan-02 931881 7,46579 185302 
SUNCOR ENERGY COM NPV 3 20D P 22-Feb-Ol 2-Jan-02 9B 905 83 79,63512 19,27071 
SUNCOR ENERGY COM NPV 500 P 23-Feb-01 2-Jan-02 1545404 12 SM 63 2,89041 
SUNCOR ENERGY COM NPV 500 P 26-Feb-01 14-Feb-02 1511600 12 SD4 18 2,61182 
SUNCOR ENERGY COM NPV 14W P 26-Feb-Ol 13-Feb-02 42,22584 3501169 7,21415 
SUNCOR ENERGY COM NPV 500 p 26-Feb-01 15-Feb-02 15,08724 1250417 2,56307 
SUNCOR ENERGY COM NPV loo P 26-Feb-Ol 15.Fa"2 301345 249448 52a 97 
UNCOR ENERGY COM NPV I 70D p I-Mar-Ol 20-Feb-02 5084681 4447783 636898 

SUNCOR ENERGY COM NPV 1400 P 28-Feb-01 19-FebD2 42,3DS 51 35 SM 46 6,45805 
SUNCOR ENERGY COM NPV 100 p 28-Fe"I 19-Feb-02 302109 2,48448 53741 
SUNCOR ENERGY COM NPV 200 p 23-Fai :01 12-Feb-02 604145 502545 101600 
SUNCOR ENERGY COM NPV SOO p I-Mm-ol 12-Apr-02 10,52594 13,08172 344422 
SUNCOR ENERGY COM NPV 1,000 p I-MM-01 IS-Apr-02 3305674 20,16343 689231 
SUNCOR ENERGY COM NPV 36M p 16-Jan-02 15-Apr-02 11900068 107261 72 11,73896 
SUNCOR ENERGY COM NPV 1,900 p 16-Jan-02 15.Apr-02 6277608 5661036 616570 
SUNCOR ENERGY COM NPV 900 P 16-Ja~02 15-Apr-02 20,75266 2681543 293723 
SUNCOR ENERGY COM NPV 6m P 17-Jan-02 15-Apr-02 19,B35 10 ISGS260 1,78250 
SUNCOR ENERGY COM NPV 70D p 17-Jm~02 16,W-02 23 SM 95 2106137 260859 
SUNCOR ENERGY COM NPV 800 P 17-Jarr02 IS-Apr-02 26,97631 24,07014 290617 
SUNGARD 13ATA SYS INC COM 4,400 p S-May-01 30-JW~02 121 .710 97 130,07566 (836489) 
SUNGARD DATA SYS INC COM 15W P a-May .01 22-Jan-02 43 SM 79 " 343 98 (81719) 
SUNGARD DATA SYS INC COM 300 p B-May-ol lsjw~m 8.72152 o'ese so (14728) 
SUNGARD DATA SYS INC COM 300 p &May .O1 18-Jan-02 8,714 all 8,86B 79 (15393) 
SUNGARD DATA SYS INC COM 3700 p ~I 2S-Feb-02 111,23290 109,38180 I'm 10 
SUNGARD DATA SYS INC COM 200 p 3-Ja~02 13-Feb 02 631690 5 Ba7 OD 429 9D 
SUNGARD DATA SYS INC COM SSW p a-mool m3wlm 14477103 162-KW 58 (17,82355) 
SUNGARD DATA SYS INC COM 1,200 P IS-Jun-OI 20-Jun-02 31,58641 3245610 (56969) 
SUNGARD DATA SYS INC COM 2300 P 17-Sep-01 2Gkr~02 6054001 6075772 (217 11) 
SUNGARD DATA SYS INC COM 3200 P 2S-Jul-02 25-.4"2 es 500 00 65.60000 000 
SUNGARD DATA SYS INC COM 8,103 P 25-Jul-02 25-Jul-02 168 050 DO 16605000 000 
SUNGARD DATA SYS INC COM 1180) P 25,k"2 254j~02 241900 00 24350362 (1,60362) 
SUNGARI) DATA SYS INC COM 200 p 3-JarrO2 12,hA-O2 4,75585 5,887 OD (113115) 
SUNGARD DATA SYS INC COM 300 p 22 Apr-02 3D-Aug-02 744778 9.15429 (173851) 
SUNGARD DATA SYS INC COM 2 2DO P 22AW-02 30-Aug-02 5360138 67,35146 (13,75008) 
SUNGA6RD DATA SYS INC COM 8,100 p 17-Sep-Ol 3DAL*.02 19966500 21397284 (1430734) 
SUNGARI) DATA SYS INC COM 900 p 19-Apr-02 30-Aug-02 221950D 20,937 OD (4,762 OD) 
SUNGA6RD DATA SYS INC COM SOD p 22-Apr-02 30-Aug-02 12,32500 1530715 (2,98215) 
SUNGARD DATA SYS INC COM 2,601) p 17-Sep-01 I-Aug-02 56 888 62 6868264 (11,79402) 
SUNGARD DATA SYS INC COM 13M P 17-Sep-01 2~2 27,11928 3434132 (722205) 
SUNGARD DATA SYS INC COM 31W p 17-Sep-Ol 2-AM02 5466901 8189054 (1722183) 
SUNGARD DATA SYS INC COM 300 p 3-JW02 ISAU9-02 7 596 76 8 .8210 50 (123374) 
SUNGARD DATA SYS INC COM 400 P 3,Jai42 24~Oct-02 8.05455 1 1,774 00 (3,71945) 
SUNGARD DATA SYS INC COM 300 p 3-Jan-02 16-Oct-02 528804 B&WSO (356446) 
SUNGARD DATA SYS INC COM 300 p 3-Jan-02 11-NOV-02 6501180 883050 (232370) 
SUNGARD DATA SYS INC COM 200 p 3-Jan-02 18-DOC-02 4,44688 585700 (1,44014) 
SUNGARD DATA SYS INC COM 200 p 3-Jan-02 30-Dec-02 4.76327 5 .887 OD (1,12373) 
SUNGARD DATA SYS INC COM 200 P 3-JarpO2 10-DOC-02 446654 5 SB7 00 (142018) 
SUNOC0 INC COM 900 P 25-JuI42 2SJul-02 29,55600 29 558 OD ODD 
SUNOCO INC COM 4 70D p 25-AA-02 25-JL6.02 154,34800 153,40988 93812 
SUNTRUST SKS INC 3 30D P 25,k"2 2546-02 20146500 201,46500 000 
SUNTRUSTBKSINC 16400 P 25-Jul-02 25-Juk* 1 001 .220 00 99356776 765224 
SUNTRUST BKS INC I 20D p 25-Jul,02 25-Jtd.02 73,26000 73,26000 000 
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SU?frRUST BKS INC 9w P 4-Apr-02 30,~ 60 759 OD 59,37939 1,37961 
SUNTRUST OKS INC 600 P 4AW-02 30-Aug-02 4104074 39,58628 1.45445 
SUPERIOR ENERGY SERVICES INC 7,700 P 2&AL9.02 I-SepO2 64 .14100 67,367 3D (3 226 3D) 
SUPERIOR ENERGY SERVICES INC Ia,ow P 27-Aug-02 I -Sep-02 14994000 15951960 (957960) 
SUPERIOR ENERGY SERVICES INC 18,ODD P 2&Aug-02 I-SapO2 149 940 OD 1S241320 (247320) 
SUPERIOR ENERGY SERVICES INC 14,400 P 29-Aug-02 1-SOP-02 119.95200 12298960 (293760) 
SUPERIOR ENERGY SERVICES INC 6 70D P 30*A4M I-SepO2 55,81100 5841529 (260429) 
SUPERIOR ENERGY SERVICES INC 7200 P 30-Auq-02 I-SePO2 59 976 OD 62,W5 36 (261936) 
SUPERIOR ENERGY SERVICES INC 6700 P 26-Aug-02 I-SOP-02 55 a I I oo 58 Gla 30 (280730) 
SUPERIOR ENERGY SERVICES INC 1,500 P 1-Sep-02 25-Oct-02 1163934 12,49500 (85566) 
SUPERIOR INDS INTL INC COM 1600 P 12-Jul-Oi 23-May-02 71,18057 6843632 274425 
SUPERIOR INDS INTL INC COM 1,700 P 13-JuH01 2-~May-02 7552938 74,24376 1,3115 6D 
SUPERIOR INDS INTL INC COM 1400 P 13-Jul-01 4-.!W~02 W,370 38 6114192 (77154) 
SUPERIOR INDS INTL INC COM 1400 P ISk"I 4-Jur,02 6037030 62,2W 14 (195976) 
SUPERIOR INDS INTL INC COM 400 P 21 Sep-01 4-Jur,02 17,24868 11 SW84 544754 
SUPERIOR INDS INTL INC COM 1375 P 9-Apr-01 3OAug-02 68,609 46 4865451 1795495 
SUPERIOR INDS INTL INC COM 75 P 22-May-01 30-Aug-02 363324 3,02063 61261 
SUPERIOR INDS INTL INC COM 50 P 30-Ocl-01 30-Aug-02 2,42216 1 .65798 76418 
SUPERIOR INDS INTL INC COM 1600 P 25-Jul-02 30-ALVM T7,509 19 Sa 024 DD 94aS ig 
SUPERIOR INDS INTL INC COM 300 P n4W-02 30Aug-02 14S3297 13,27350 125947 
SUPERVALU INC COM 1 40D P 25-Jul-02 25-Jul-02 28 980 OD 2898000 000 
SUPERVALU INC COM 14100 P 25-JL&02 2-~JuH~ 2918700D 293 179 B9 (130989) 
SUREBEAM CORP CL A 602 P ISAug-01 I I-Jan-02 659180 7,484 BD (87300) 
SUREBEAM CORP CL A SDO P 1~1 1 WX~02 5,47491 6.2w 00 (72509) 
SURESEAM CORP CL A 3023 P 1~1 1 WN42 3310135 3748520 (438385) 
SURESEAM CORP CL A 3916 P 17-Jul-02 SAug-02 8 D24 31 11,89183 (356752) 
SUREBEAM CORP CL A 2084 P 17-JuHX! 8-Aug-02 426991 616504 (189513) 
SUREBEAM CORP CL A 3,000 P 17-Jul-02 7-Aug-02 615011 910986 (2,96975) 
SUREBEAM CORP CL A 924 P 17-JuW2 13-Aug-02 138611 273392 (134781) 
SUREBEAM CORP CL A 1187 P I-Aug-02 13-"-02 1,7W 29 3,51452 (1,73423) 
SUREBEAM CORP CL A 3000 P 17-Jul-02 12-Aug-02 535873 887542 (3,51669) 
SUREBEAM CORP CL A 1 P I-Aug-02 12-Aug-02 130 213 (083) 
SUREBEAM CORP CL A 209 P 3-Jul-02 15-Au"2 46605 73069 (25454) 
SUREBEAM CORP CL A I P 3-JuW2 12~2 104 203 (099) 
SUSQUEHANNA BANCSHARES INC PA S.400 P 30-Aug--02 i-Sep-02 126,03600 12603600 OOD 
SWIFT ENERGY CO COM 2100 P 25-00-01 22-Apr-02 40,31878 5002935 (9,71057) 
SWIFT ENERGY CO COM 2 3010 P 20-Oct-01 22-Apr-02 44,15867 5697123 (1281256) 
SWIFT ENERGY CO COM I ODO P 29-Ocl-M 25-Apr-02 10,48724 2507090 (658366) 
SWIFT ENERGY CO COM 700 P 26-Oct-01 2344)r-02 13= 38 17,33907 (4 .04571) 
SWIFT ENERGY CO COM 200 P 26-W-01 24-Apr-02 3.6W 31 495402 (1,M 71) 
SWIFT ENERGY CO COM 1,000 P 29-Oct-01 24-Apr-02 18,30154 2507090 (6769.36) 
SWIFT ENERGY CO COM I ODO P 29-Oct-01 26-Apr-02 18.22445 25,070 9D (6,846 45) 
SWIFT ENERGY CO COM I ODD P 30-OCI-01 26-Apr-02 1822445 24,19770 (597325) 
SWIFT ENERGY CO COM 700 P 3000-01 29-Apr-02 12 SW T7 160839 (410162) 
SWIFr ENERGY CO COM 2,200 P 304)CI-01 26-Apr-02 4040838 5323494 (12,82656) 
SWIFT ENERGY CO COM 4200 P 30-Aug-02 I.S*p02 5527200 5527200 000 
SWIFT ENERGY CO COM 8,0DO P 3D-Atig-02 1-Sep-02 10528000 105,28000 ODD 
SWIFT ENERGY CO COM 1000 P 30-AUg-02 I-Sep-02 13,16000 1319800 (3800) 
SWIFT ENERGY CO COM 30000 P 30-Aug-02 I-Sep-02 394,800 OD 39653700 (1,73700) 
SWIFT ENERGY CO COM 2,300 P I-Sep-02 20-D~02 2224102 3026800 (802698) 
SWIFT TRANSN INC COM 2,350 P 25-JuW2 25-Jul-02 4436320 4428656 7664 
SWIFr TRANSN INC COM 2020 P 25-JuW2 25-JuH32 37,SW 80 37 652 8D 000 
SWISS REINSURANCE CHFO 1 1.617 P 28-Se"I 15,Ja~02 149,47135 14179049 7,68087 
SWISS REINSURANCE CHFO I I 2a3 P 26-Se"I 28-Feb-02 110,17604 112 502 69 (2,32685) 
SWISS REINSURANCE CKFO I I 20D P 20-Sep-01 26-Fe"2 10304852 114,W6 18 (11,75766) 
SWISSCOM AG CHF17 300 P 2&Sep-0I 15-Jul-02 9D.1 17 58 87,52964 2.58794 
SWISSCOMAGCHF17 50D P 26-Sep-M 12-Ad-02 148,01184 M 982 73 212911 
SWISSCOMAGCHF17 20D P 27-Sep-01 12-Jul-02 5920473 5748154 172309 
SWISSCOM AG WTS 07-MAR-2002 200 P 27~Sep-01 22-Feb-02 I 0ouse 000 I,ODI 58 
SWISSCOM AG WTS 07-MAR-2002 am P 28-Sep-01 22-Feb-02 4 OD6 32 000 4 ODS 32 
SWS GROUP INC 4300 P 3DAug-02 I-SepID2 5899600 59,43013 (4541 18) 
SYSASE INC COM asoo P 25-JuW2 25-JLd-02 68 250 OD 6525000 000 
SYBASE INC COM 20D P 3-Jan-02 22-JuHX2 2 C131 964 316500 (1 133 06) 
SYBASE INC COM 2w P 12-MW-02 22-A"2 203194 370200 (1,75006) 
SYBASE INC COM 200 P 12-MW-02 7-Aug-02 2,50592 378200 (127608) 
SYBASE INC COM 30D P 28-Mm-02 7~2 3,75859 522249 (146360) 
SYBASE INC COM 10100 P 30-Aug-02 1,50"2 14150100 14109700 40400 
SYBASE INC COM 1,800 P 30,~ 1-Sep-02 25,21a Do 2549808 (28005) 
SYBASE INC COM 30 9W P 30-Aug-02 I-Sep-02 432 909 OD 437,16084 (4,25184) 
SYCAMORE NETWORKS INC COM 18400 P 30-Au2-02 "op-02 5244000 54,35728 (1,917 28) 
SYCAMORE NETWORKS INC COM I IDD P 30-Aug-02 I-SeplD2 313500 3,223 OD (8800) 
SYCAMORE NETWORKS INC COM 700 P I-SOP-02 20-0~ 1,97492 1 9MOD (2008) 
SYLVAN LEARNING SYS INC COM I Sw P 31-JuWl 31-Jan-02 3964340 4371050 (406716) 
SYLVAN LEARNING SYS INC COM Tw P 21-Sep-01 31-J~ 17,34399 14 985 OD 2,35099 
SYLVAN LEARNING SYS INC COM 3300 P 30-JL"I 3G-Jan-02 8398374 9276234 (S T78 60) 
SYLVAN LEARNING SYS INC COM IOD P 3D .JL4-01 31-Jan-02 2,556 46 2.81098 (25452) 
SYLVAN LEARNING SYS INC COM I,IDD P 30-A"I 3140~02 2725454 3D 920 78 (3.66594) 
SYLVAN LEARNING SYS INC COM 2,300 P 3DAU2-02 I-SepO2 3263700 32.63700 000 
SYLVAN LEARNING SYS INC COM 2,3DD P 30AM9-02 I-Sep-02 32 637 OD 3326950 (&V 50) 
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SYLVAN LEARNING SYS INC COM 4010 P I-Sep-02 13-Sep-02 6,34039 5 1376 00 (33561) 
SYLVAN LEMMING SYS INC COM 60D P I-Sep-02 25400-02 9,34231 851400 82831 
SYMANTEC CORP COM 100 P 34~02 22-Jan-02 7,511547 692450 66097 
SYMANTEC CORP COM 300 P 343r~02 ~MW-02 1 1 .1151 32 10.381175 1 .46457 
SYMANTEC CORP COM 4,7130 P 25-Jul-02 25-JuW2 150,02400 152,30162 (2,27762) 
SYVANTEC CORP COM 55W P 25-Ad-02 25-JUH2 175 560 DD 17S56000 000 
SYMANTEC CORP COM 5w P 3-Jan-02 3,ftd-02 1613451 1731125 (117674) 
SYMANTEC CORP COM 3,DD0 P 18-AA-02 3DAug-02 90.34227 93,74760 (340633) 
SYMANTEC CORP COM 2100 P 31-A"2 30-Aug-02 63,M 59 71,WS 00 (a.255 41) 
SYMANTEC CORP COM 600 P IALS-02 3D.Aug-02 1806845 2025768 (2 1119 23) 
SYMANTEC CORP COM 1600 P ISJUI-D2 3NAug-C2 45 76D 00 49 9M 72 (4,231) 72) 
SYMANTEC CORP COM 600 P XJw~W 11-Sep-02 20.23739 2077350 (sm 11) 
SYMANTEC CORP COM 400 P 3-Jan-02 24-OM-02 15,96351 1394900 211451 
SYMBOL TECHNOLOGIES INC COM 500 p 3-Jan-02 28-MW-02 5 6D5 41 848750 (2,56209) 
SYMBOL TECHNOLOGIES INC COM 3DO P 3-Jan-02 16-AX-02 310541 605050 (1,97509) 
SYMBOL TECHNOLOGIES INC COM 2,800 P 25,kA-02 25,kdM 2338000 23 380 OD 000 
SYMBOL TECHNOLOGIES INC COM 16 20D P 25,kd-02 25,kd-02 13527000 13458150 am 50 
SYMYX TECHNOLOGIES INC COM 1100 P 17-14~99 30~2 12,54127 1540000 (2 &%B 73) 
SYMYX TECHNOLOGIES INC COM 100 P 1944~99 30-Aug-02 114012 1 OW87 (850 75) 
SYMYX TECHNOLOGIES INC COM too P 24-11~99 30AUg-02 l .M 12 2,797 W (1 647 411) 
SYMYX TECHNOLOGIES INC COM 100 P 7-0~99 30~2 114012 2,&50 00 (170098) 
SYMYX TECHNOLOGIES INC COM 9DD P 130~-99 MAug-02 1026104 2437407 (1411303) 
SYMYX TECHNOLOGIES INC COM 70D P 14-0~99 3OAug-02 7,S8081 2035868 (12377115) 
SYMYX TECHNOLOGIES INC COM 200 P 164)e~99 30-AUg-02 2,28023 540000 (311977) 
SYMYX TECHNOLOGIES INC COM 200 P 174)~99 3OAug-02 228023 S.S9376 (331353) 
SYMYX TECHNOLOGIES INC COM 9w P 23-Mw-00 30ALg-02 1026104 4387500 (3361396) 
SYMYX TECHNOLOGIES INC COM 300 P r-w"I 30AUg-M 3,42035 OSS250 (524215) 
SYMYX TECHNOLOGIES INC COM 250 P 2,Apr-01 30 Aug-02 2 84543 29 3281 2S (43096) 
SYMYX TECHNOLOGIES INC COM 3 000 P S-Apr-01 30-AUg-02 34=47 4579770 (1159423) 
SYMYX TECHNOLOGIES INC COM 250 P 22-May-01 3DAug-02 2,8454 29 OM50 (4,14221) 
SYMIYX TECHNOLOGIES INC COM 475 P 304ui-Ol 30-Aug-02 541555 11 . 1 84 50 (57489S) 
SYMYX TECHNOLOGIES INC COM 375 P 3040CI-M 3aAug-02 4.27543 608250 (1,80707) 
SYNCOR INTL CORP NEW 1900 P 27-Aug-01 12-Feb-02 41,65a 58 74,63200 13297342) 
SYNCOR INTL CORP NEW 12W p 28-Au"I 12-Feb-02 2631068 45,480 OD (1916932) 
SYNCOR INTL CORP NEW 400 p 21-Sep-Oi 12-Feb-02 8 770 23 1 I,8W 66 (3,18343) 
SYNCOR INTL CORP NEW 1900 P 30-AugM I-Se"2 63,34600 63,79003 (44403) 
SYNCOR INTL CORP NEW I 9DD p I-Se"2 20-DecM 51 .30339 53 348 OD (1204261) 
SYNCOR INTL CORP NEW 200 P 3-Sep-02 2W)~02 5,40038 548600 (108554) 
SYNOPSYS INC COM 100 P 3,Jan-02 IOMay-02 4,88435 5,89750 (101315) 
SYNOPSYS INC COM 5 3DO P 25-JuW2 25-JuW2 214,91500 216,96261 (4 047 111) 
SYNOPSYS INC COM 1 .900 P 28-Jun-02 3&Aug-02 8267820 104,15477 (2147857) 
SYNOPSYS INC COM 2000 P IrJuW2 30-Aug-02 8702758 9137380 (4,34822) 
SYNOPSYS INC COM 1400 P 17-JUW2 30-Aug-02 6091930 6511078 (4,19148) 
SYNOPSYS INC COM sm P I-Aug-02 3D-AUg-02 2610827 25,25094 05733 
SYNOPSYS INC COM 1000 P 2awAo02 3OAug-02 43,15001) 5481830 (1 1,65B 30) 
SYNOPSYS INC COM 2w P 3-Jan-02 1 "ov-02 9.04592 1179500 (2,749 DO) 
SYNOVUS FINL CORP 200 p 3,Jar,02 22-Jan-02 545291 5 025 9D 42401 
SYNOVUS FINL CORP 300 P 3-Jam(32 22-Feb-02 8,28062 754335 73727 
SYNOVUS FINL CORP 20D P 3-Jan-02 24%hff~02 507504 502890 4614 
SYNOVUS FINL CORP 3400 P 25-Jul-02 25-JuW2 73 712 00 73,71200 000 
SYNOVUS FINL CORP 20 9DD P 25-A"2 25-Jut-02 453 112 OD 450,28423 202777 
SYNOVUS FINL CORP 200 P 3-.Jar~02 3-Jul-02 5,11154 5,02890 0294 
SYNOVUS FINL CORP 10) p 3-Jan-02 7-&q-02 226793 2.51445 (24652) 
SYNOVUS FINL CORP 300 P 3-Jan-02 3asp-02 6,97499 754335 (56a 38) 
SYNOVUS FINL CORP 20D P 3-Jan-02 2-Deo-02 4 0110 57 5,02890 (94803) 
SYNOVUS FINL CORP 300 P 3-.Ja~W 18-Dec-02 503632 754335 (170703) 
SYSCO CORP COM 300 P 3-Jan-02 28-JwI,02 847709 7,92750 54959 
SYSCO CORP COM 75W P 25-A&M 25-JuVO2 17902500 17962500 000 
SYSCO CORP COM 512W P 25-Jt"2 25-Jul-02 1,226,240 00 1 .22303488 3-1012 
SYSCO CORP COM 5w P 3-Jan-02 7-AugM 1382233 13,21250 60993 
SYSTEMS & COMPUTER TECHNOLOGY 7,9DO P 30-Aug-02 I-Sep-02 49,949 OD 51,615 75 (1 OW 75) 
T I M SPA EURIO 06 so ODO P 28-Sep-01 10-Jan-02 321,70975 29755191 2415784 
TAKEDA CHEMICAL INDUSTRIES YSO I ODO P 14-Nov-00 12-MM-02 4150912 64,35390 (2284478) 
TAKEDA CHEMICAL INDUSTRIES Y50 1,000 P I-Now-01) 12-Mw.02 4150912 68,70184 (27,19272) 
TAKEDA CHEMICAL INDUSTRIES Y50 low P 1441U~W ISMWJ4)2 44,88266 64,35389 (1947123) 
TAKEDA CHEMICAL INDUSTRIES Y50 I,DD0 P ISM(M-W 1 5-M2y-02 4488266 63,97650 (1009384) 
TAKEDA CHEMICAL INDUSTRIES Y50 I ODD P 31-Mm"I I&Mwt-02 44.8112 66 50 W7 22 (598456) 
TAKEDA CHEMICAL INDUSTRIES Y50 20M P 17-Jan-02 15-May-02 89.76532 85 774 20 3991 12 
TAKEDA CKEL41CAL INDUSTRIES Y50 1,ow P 17-Jal-02 24,bA-02 3928932 42,88710 (359778) 
TAKEDA CHEMICAL INDUSTRIES Y50 3.ODO P I 1,W-02 24-A&02 11786797 12832480 (10 .45683) 
TAKE-TWO INTERACTIVE SOFTWARE 3,100 p 30-Aug-02 I-Sep4D2 77.81000 79 917 07 (2,10707) 
TAKE-TWO INTERACTIVE SOFTWARE sm P I-Se"2 4 Oct-02 17,452 .87 15,09000 242287 
TALBOTSINC 1800 P 25-Jul-02 25-Ad-02 51,06600 51 795 90 (r29 9D) 
TALISMAN ENERGY INC COM Goo P 12-Apr-01 23,kd-02 2219129 23 .20D 32 (t,W9 03) 
TAUSMAN ENERGY INC COM 3700 P S-Mw-w 23-JuVO2 13884829 155 .17430 (18,32801) 
TALK AMER HLOGS INC COM 23300 p 30,kig-M I-SepO2 58,48300 6043787 (1,95487) 
TALK AMER HLDGS INC COM Soo P I-SOP-02 13-~ 201297 2.00800 497 
TARGET CORP COM 10400 P 25,hA-02 25,h.4-M 341,744 OD 341744 OD 0 01D 
TARGET CORP COM 54200 P 25-Jul-02 25-Ad-02 1 .781,012 00 173890944 42,10266 
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TARGET CORP COM 13200 P 2Skd.02 25-Jul-02 433,75200 43375200 000 
TARGET CORP COM 700 P 34W~02 2-Dec-02 25.16004 28,24122 (3081 18) 
TCF FINL CORP 5,400 P 25-.AJ-02 25-Jul-02 236,62800 23564088 98712 
TCF FINL CORP 100 P 3-AA-02 20-Nov-02 414487 477000 (62513) 
TCF FINL CORP 100 P 7-Aug-02 30-DW,02 4,32286 4 608 DD (29514) 
TCF FINL CORP 100 P 3-JuH* 10-Dec-02 413087 4 770 OD ISM 13) 
TDK CORP 500 P 10-Jan-02 Ia-JarHO2 22,40801 2513534 (272933) 
TDK CORP I 9DO P 9,jan-02 17-JMW W 658 03 94,82775 (8,10975) 
TDK CORP 60D P 1"m(12 17,J~~02 2736570 30,10240 (2,7957-0) 
TDK CORP 1900 P I i-Jan-02 184an-02 aS, 142 84 95.27498 (10,13214) 
TECH DATA CORP COM 1300 P 24,Jan-01 12-Mm-02 SD,807 62 4966299 11,14463 
TECH DATA CORP COM 200 P 2"mr,01 124W-02 908731 764046 1,44685 
TECH DATA CORP COM 1300 P 25,Ja"I 12,W-02 59.08748 4785448 11 10302 
TECH DATA CORP COM 4 ODD P 25,Jan4l 15APr-02 193.68448 147.33680 3534766 
TECH DATA CORP COM 400 P 21-SOP-01 ISW-02 is 3" 45 1391638 445207 
TECH DATA CORP COM 35W P 25-Jul-M 25-Ad-02 117,20 OD 1195DSSO (2 221 W) 
TECH DATA CORP COM IDD P 3-JwH02 23,~ 3 466 ag 439550 (921161) 
TECH DATA CORP COM 100 P 3-J&~M I I-Sap-02 339379 4395SO (I,0(k2 71) 
TECH DATA CORP COM 2w P 3-JarH02 16.0d.02 5.79482 879300 (299818) 
TECHNE CORP CON a,ooo P 30-Aug-02 I-Sep-02 227 138 OD 230,938 40 (380240) 
TECKNITROL INC 1 .775 P 26-~l 3DAug-02 3564501 39 898 98 (425397) 
TECRNFTROL INC 50 P 304W-01 30ALV-02 I .W4 08 1.22518 (22110) 
TECRNITROL INC 500 P 2S-Sep-01 30-Aug-02 9%50D 11,23915 (128415) 
TECO ENERGY INC COM 4.2W P 26-May-00 24-JL"2 8231793 91 3T7 30 (905937) 
TECO ENERGY INC COM S500 P 23-WY-00 24,1,JH02 107,79730 11775500 (995770) 
TECO ENERGY INC COM 3.5w P 2"Aay-00 24-Jul~W 68 SSS 28 7574000 (7,14172) 
TECO ENERGY INC COM 1 70D P 25,kd-02 25,kA-M 35,802 W 3580200 000 
TECO ENERGY INC COM issm P 25-JuI-02 25-JUW2 332,74800 328,14862 4,691) 38 
TECUMSEH PRODS CO CL A 28M P 30-A~ I-Sep-02 138.13600 137,D" 88 (90888) 
TEKELEC COM 5700 P 30-Aug-02 I-Sep-02 559030 56,14443 (17613) 
TEKELEC COM ow P I-SePO2 4-Oct-02 8,10875 883710 (m 35) 
TEKELEC COM 100 P I-Sep-02 20-De~02 98319 98190 (1871) 
TEKTRONIX INC COM 1100 P 25-JuI-02 25~JuHX? 18 205 OD I8,2Q5 00 000 
TEKTRONIX INC COM 5900 P 25.JLA-02 25-Jul-02 97.64500 10068291 (303791) 
TELEDYNE TECHNOLOGIES INC COM 1200 P 7-May-02 30-Aug-02 21,66834 2Z92132 (1,25298) 
TELEDYNE TECHNOLOGIES INC COM 600 P 7-May-02 3DAug-M 1066942 11,46065 (791 24) 
TELEDYNE TECHNOLOGIES INC COM 5000 P a-May-02 3&Aug-02 88 911 112 9637500 (746318) 
TELEDYNE TECHNOLOGIES INC COM 1200 P S-May-02 30-Aug-02 213388.4 2277576 (143692) 
TELEDYNE TECHNOLOGIES INC COM 1900 P 8-May-02 30-Aug-02 33,78649 3640400 (261751) 
TELEDYNE TECHNOLOGIES INC COM 1200 P S-May-02 I-Sap-02 21 3W 00 2299200 (1,63200) 
TELEDYNE TECHNOLOGIES INC COM 2 30D P 9-May-02 1-SOP-02 4094000 4401510 (307510) 
TELEDYNE TECHNOLOGIES INC COM 3100 P 9-May-02 I-Sop-02 55,18000 5942700 (424700) 
TELEDYNE TECHNOLOGIES INC COM 1900 P I-Sep-M 20-Dw,02 2880427 33,82000 (5,01573) 
TELEFLEX INC COM 1 SIX) P 16.1"1 8-Apr-02 103.612 80 55,83250 1778030 
TELEFLEX INC COM 2,400 P 25-JLA-02 25-Jul-02 109,75200 10863888 1,11312 
TELEFONICA SA EURI 13700 P 50~01 7-Jar,02 183,92732 191,37172 (744440) 
TELEFONICA SA EURI 17,5W P 543~Oi 25-JwH02 216,32480 239 575 ag (2335109) 
TELEFONICA SA EURI 5516 P 22-MW-W 12-MW-02 6381354 142,521 55 (78,70801) 
TELEFONICA SA EURI 124 P 22-MM-00 12-MW-02 1,43449 3,27618 (154169) 
TELEFONICA SA EURI log P 22-MM-00 12-MM-02 1,26588 281746 (155160) 
TELEFONICA SA EURI 2 P 22-Mw-W 12-MW-02 2809 6530 (3661) 
TELEFONICA SA EURI 8 70D P 2-Ocl-W 12-Mm-02 77.50848 12742962 (4992114) 
TELEFONICA SA EURI 134 P 2-W-00 12.MW.02 155017 260618 (105601) 
TELEFONICA SA EURI 3 P 2-Oct-OD 12-MW-02 3100 51 964 (20 94) 
TELEFONICA SA EURI 134 P 2-00-00 12-MM-02 I.SM 17 2 S39 113 (98965) 
TELEFONICA SA EURI 1060D P 27-Dec-W 12-MW.02 12262535 16692875 (".303 39) 
TELEFONICA SA EURI 212 P 27-Dec-0D 12-MU-02 245251 341401 (96150) 
TELEFONICA SA EURI 212 P 27-Dec-00 124AM-02 2.45251 332710 (87459) 
TELEFONICA SA EURI 4 P 27-Dec-0D 12-MN-02 4905 6005 (1900) 
TELEFONICA SA EURI 891 P 15-ja"l 12-MW-02 10.30747 1405090 (3,74343) 
TELEFONICA SA EURI IS P 15-Ja~01 i2-Mm-02 20615 28737 (8122) 
TELEFONICA SA EUR I is P is-Jarlol 124AW-02 2051S 28005 (T3 90) 
TELEFONICA SA EURI 0 P Is-Jarlol I 24Aw-O2 412 573 (161) 
TELEFONICA SA EURI 10.5w P 4-Apr-01 12-MW-02 121,46852 16230395 (4084044) 
TELEFONICA Sok EURI 210 P 4AW-01 12-MM-02 242037 323502 (80565) 
TELEFONICA SA EURI 9,712 P 12-Feb-02 12-MM-02 11235260 1 13 40192 (104932) 
TELEFONICA SA EURI 14488 P i2-Feb-02 134"-02 166,20874 16916877 (2.96003) 
TELEFONICA SA EURI 16 9DO P 17-May-02 6-NOV-02 16337961 18515840 (2177679) 
TELEFONICA SA NEW EURI(BIR 45 P 22-MM-00 5-Feb-02 1047 23 17 (12 70) 
TELEFONIrA SA NEW EURI(B/R 17 SIX) P 50~01 5-Feb-02 410048 4,77704 (67856) 
TELENOR AS ORD NOK6 18200 P "eb-02 30-Aug-02 64,209 82 7174798 (7S38 16) 
TELENOR AS ORD NOK5 Soo P 4-FebM 30,AL,9-M 282241 3,13229 (30988) 
TELENOR AS ORD NOK6 2 800 P 5-Feb-02 3(),~ 987843 1087973 (1,00130) 
TELENOR AS ORD NOKO 7 ODD P 5-Feb-02 2-SOP-02 24,24138 2719934 (295796) 
TELENOR AS ORD NOK6 12600 P 5-Feb-02 3-Sep 02 4Z730 964 48 95a 80 (6,221 86) 
TELENOR AS ORD NOKS I'Sw P 6-Feb-02 3-Sapa2 6 105 28 6,94352 (823t 24) 
TELENOR AS ORD NOKS 62W P 6-Feb-02 3-SOPID2 21 ODO 21 2391655 (291634) 
TELENOR AS ORD NOK6 4,600 P 7-Feb-02 3,Ss"2 1558080 18,36258 (2,7112 08) 
TELENOR AS ORD NOKS 40D P T-Feb-02 S-Sap-02 1,33625 1,596 T7 (26052) 
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TELENOR AS ORD ROKS 11 sm P S-Feb-02 S-Sep-02 38,75138 46,76361 (801223) 
TELENOR AS ORD NOKS I 1,00D P T-Feb-02 4-SOPID2 37.11207 43,91124 (6,79917) 
TELEPHONE & DATA SYS INC COM 1400 P 2-Oa-W I-Fab-02 12048919 15273328 (3Z244 09) 
TELEPHONE & DATA SYS INC COM SIX) P 7-No~W I-Feb-02 51,63822 56,550 OD (494178) 
TELEPHONE & DATA SYS INC COM 100 P 3-J2n-02 28-MM-02 8,91836 897950 (6114) 
TELEPHONE A DATA SYS INC COM 100 P 3,JWP02 SAW-02 8 9" 23 8,97950 (3527) 
TELEPHONE & DATA SYS INC COM 5,400 p 25-JU-02 25-JuI42 30456000 317,044 80 (124&480) 
TELEPHONE A DATA SYS INC COM 300 P 3-.12~02 3-Jul-02 17,58847 2693850 (9.35003) 
TELETECH HLOGS INC 2500 p 29440.01 lr~Fo"2 28 765 Se n.6m 00 15558 
TELETECH HLOGS INC I ODD P 29-Na~01 28-MM-02 1296370 1144000 1,51370 
TELETEC14 HUDGS INC 2300 p 29-Nov-01 &,Apr-02 29.89909 2631200 358709 
TELETECH HUDGS INC I 20D P 30-N~01 17-Apr-02 ISSW57 1491698 1,69161 
TELETECH HLOGS INC 3,800 p 29-NOV-01 17,W-02 5256001 43,47200 9 oas 01 
TELETECH HUDGS INC sm P 29-1,10~01 17-Apr-02 694729 smoo 1.22729 
TELETECH HLOGS INC 200 P 3"~ol la-Apr-02 279991 2,48816 31375 
TELETECH HUDGS INC Soo p 30-Nov-01 244W.02 6,43430 821540 21890 
TELETECH HUDGS INC 30D P 3-13~01 24-Apr-02 3.SW SO 3,87300 (1242) 
TELETECH HLOGS INC 2300 p 30-N~01 23-Apr.02 2994992 28 590 84 1,35908 
TELETECH HUDGS INC 700 P 30-Nov-01 23-Apr-02 895622 8,70156 25456 
TELETECH HUDGS INC IDD P 3-0~1 25-Apr-02 125635 1,29100 (3465) 
TELETECH HLDGS INC 30D P 3-DwOl 25,W-02 3,769 DO 380400 (3494) 
TELETECH HUDGS INC 200 P 4.Dw*l 25,W-02 251270 2,596 00 (113 30) 
TELETECH HLDGS INC 1400 P 443~01 25-Apr-02 17,5093 18,52575 M8 85) 
TELETECH HUDGS INC aw P 4-De"I 25APr.02 9,75370 10 ma Is (80246) 
TELETECH HUDGS INC 700 P 3-D~01 24-W-02 897722 9,03700 (5978) 
TELETECH HUDGS INC 2,6DO P 30-N~01 22-Apr-02 33 W9 08 32,32008 1 189 OD 
TELETECH HLOGS INC 1900 P 3G-Nov-01 22-Apr-02 2445228 23,61852 83374 
TELETECH HILOGS INC SIX) p 30-Nov-01 19AW-02 1225429 1118772 1,05857 
TELETECH HUDGS INC 1.9m P 30-N~01 18,W-02 26,10483 2351852 243831 
TELETECH HLDGS INC 100 P 30*bD*01 19AW-02 137145 1 .243 Da 128.37 
TELETECH HUDGS INC 400 P 2944ov-01 3-Apr-02 517954 457600 60354 
TELETECH HUDGS INC loo P 29-Nov-01 4-Apr-02 1-194 D6 1 .1" DD 15095 
TELETECH HUDGS INC aw P 29-NO*01 2-Apr-02 10,39168 915200 123968 
TELETECH HLDGS INC IDD p 29-Now-01 1-Apr-02 129996 1 14400 15595 
TELETECH HLOGS INC 400 P 4-D~01 2"0-02 4 993 01 5,29308 (30007) 
TELETECH HUDGS INC 900 p S-D~01 26-Apr-02 1123426 12,610W (127574) 
TELETECH KUDGS INC a.200 P 30-AL12-02 I-Sep-02 51,66000 5235700 (69700) 
TELETECH HUDGS INC 36W P 30,kog-02 I-S8P4D2 2268000 2296800 (2BB OD) 
TELLASS INC COM 100 P 3-Jan-02 22-Fab-02 105938 1,64950 (59012) 
TELLASS INC COM 400 P 3-Jan-02 13-Feb-02 538191 659800 (1,21609) 
TELLA13S INC COM 4800 P 25-Jul-02 25-Jul-02 2608400 2606400 000 
TELLABS INC COM 29,000 P 25~JuW2 25-Ju~02 157 470 OD 16269290 (5,22290) 
TEMPLE INLAND INC COM ew P 2-~JuW2 25-JuI-02 3091200 3091200 ODD 
TEMPLE INLAND INC COM 3100 p 25-A"2 25-A"2 15971200 15946989 24211 
TEMPLE INLAND INC COM 3300 P 6-Fe"2 30-AugM 16957892 IT7,309 00 (7,73008) 
TEMPLE INLAND INC COM 700 P 6-Fgb-02 30-AL9-M 35SO50D 37,611 DD (1,80800) 
TENET HEALTHCARE CORP COM 9DO P sauy-ol 18,hu~02 5766537 38,547 OD 19,11837 
TENET HEALTHCARE CORP COM SIX) p B-Mar-W 28-~ 3618641 21,41500 14,77141 
TENET HEALTHCARE CORP COM 800 P 3DUay-01 25-Jtw~W 57,eN 26 36 450 as 21,44738 
TENET HEALTHCARE CORP COM I ODD p 30-May-01 284W~02 7213483 45,56360 2657123 
TENET HEALTHCARE CORP COM 1,300 p 31-Mvy~01 25-J~02 93 T75 27 59,22800 34,54727 
TENET HEALTHCARE CORP COM 5600 P 25~JuW2 25-Jul-02 252,78400 25278400 000 
TENET HEALTHCARE CORP COM 29,100 p 25-Jul-02 25-Jul*2 1,31357400 1 305,97121 660279 
TENET HEALTHCARE CORP COM 5400 P 25-Ad-02 25-JLd-02 243,75600 243,75600 000 
TENET HEALTHCARE CORP COM 200 p 3-Jan-02 T-Od-02 1025955 78MOO 2,36955 
TENET HEALTHCARE CORP COM 3w p 3-Jan-02 20-NOV-02 531883 11835 w (8,516 M 
TENET HEALTHCARE CORP COM 400 P 3-Jan-02 10-Dw~02 703022 1578000 (a 749 78) 
TENNECO AUTO INC COM 7SW P 30-AUg-02 1-Sep-02 47,42400 47 SBI 86 (45786) 
TERADYNE INC COM 100 P 3-Jan-02 4-Wr-02 39W44 322100 72944 
TERADYNE INC COM 1300 P 13-Feb-D2 30-May-02 35,32214 42 SM 43 (7,51429) 
TERADYNE INC COM 400 p 13-Fab-M 31-May-02 1096763 1318044 (2,21281) 
TERADYNE INC COM 4 3DD P 14-Feb-02 31-M2y-02 11790201 141,78132 (23,87931) 
TERADYNE INC COM 1400 p 25-Feb-02 31-Mrt .02 38,38670 46 3" 9D (7,95820) 
TERADYNE INC COM 4 10D P 25-Feb-02 3-Jti~02 8225541 135,72435 (53.46894) 
TERADYNE INC COM 4,9DD P 26-Feb-02 3-JL6-02 9830524 16530444 (66,99920) 
TERADYNE INC COM 22W P 25-A"2 25,Ad-02 30,954 w 3095400 000 
TERADYNE INC COM 12 .900 P 25-Jul-02 25-Jul-M 18150300 185,91093 (440793) 
TERADYNE INC COM 200 p 3-Jan-02 12-JW-02 4,31986 6."2 DD (2,12214) 
TERADYNE INC COM 100 P 3-Jan-02 27-Sep-02 99197 3,22100 (2,22903) 
TERADYNE INC COM Iw P 24Aay-02 27-Sep-02 99197 328050 (228053) 
TERADYNE INC COM 200 P 2~2 27-Sep-02 1,911394 5,41500 (343106) 
TEREX CORP NEW 2300 P 3DALp-M I-SePO2 45 195 W 45 195 OD 000 
TEREX CORP NEW GDO p 3DALV.02 1-Sep-02 11 79DOO I I A57 02 (9702) 
TEREX CORP NEW 2,90D P I-Sap-02 18-Now-02 34 375 56 5099500 (22,60944) 
TEREX CORP NEW 300 P 3-Sep-D2 1SN0vM 3,55809 5,77500 (221891) 
TEREX CORP NEW 1,400 p 4-Oct-02 18-Nov-02 16,59510 2233840 (5.74330) 
TESCO ORD 5P 37000 P 18-Jan-02 25-Feb-02 13219397 124.48029 770768 
TESCO ORD 5P 18,700 p 22-MM-00 10,W-02 6816549 5753-444 a,63i 05 
TESCO ORD SP 14,9D0 p 17-Apr-00 IDAW-02 52,72010 5016713 2,55297 
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TESCO ORD SP 20,30D P law-w 10AX-02 7182671 6766815 415858 
TESCO ORD SP 34SOO P 11-may-00 lowoz 123,13150 11213545 109%05 
TESCO ORD SP Sao P 12-May-00 10,W-02 1,76913 164775 12138 
TESCO ORD SP 35 80D p 4-Feb-02 28-Aug--02 118,60805 126 W9 67 (8,30161) 
TESCO ORD SP 12200 P B-Apr-02 28-Aug-02 40,41951 43,5M 94 (310743) 
TESCO ORD SP 36,400 P 15-Jw~M 27-Aug-02 120,67054 12246759 (1,79705) 
TESCO ORD 5P 27,300 P 4-Feb-02 27-Aug-02 9050290 96,77749 (627459) 
TESCO ORD SP 10,200 P B-Apr-02 29-Aug-02 33,31972 3639138 (307166) 
TESCO ORD SP 16,30D P SW-02 2MW-02 5324623 53 ~ 78 (618855) 
TESORO PETE CORP 13,100 P 3D-Aug-02 I-Se"2 47,42200 4812023 (&98 23) 
TETRA TECH INC NEW sloo P 30~~ I-Sep-02 60,836 OD 6038911 44689 
TETRA TECH INC NEW 400 P I-Sep.02 13_~ 3,72500 383200 93 OD 
TETRA TECHNOLOGIES INC DEL COM 3600 P 3DAug-02 I-Sep-02 73,&38 00 7417584 (33984) 
TETRA TECHNOLOGIES INC DEL COM 13W p 3DAug-02 I-Sep-02 28,663 OD 26,0240S ma 95 
TETRA TECHNOLOGIES INC DEL COM I 10D P I,5ap.02 25-Oct-02 24.7'88 30 22 5610) 2,22730 
TETRA TECHNOLOGIES INC DEL COM 1400 P I-SOP-02 20.13~02 30 8D9 85 2871400 209585 
TEXAS INDS INC COM 3800 P 30,"-02 I-SOP-02 10501800 10689594 (5094) 
TEXAS INDS INC COM 3,8W P I-Sep-02 4-W-02 9034227 loselsoo (184757-3) 
TEXAS INDS INC COM 20D P 3-Sep-02 4-Oct-02 4,75488 538800 J633 14) 
TEXAS INSTRS INC rOM 400 P 3-J2n.02 S.Feb .02 11,051 14 12,08600 (1 14l 86) 
TEXAS INSTRS INC COM 200 P 3-~ I&Apr-02 6,76597 603300 73297 
TEXAS INSTRS INC COM 20,2W P 25,kd-02 25-Jul-02 447= DD 447.228 DD OOD 
TEXAS INSTIRS INC COM 102700 P 25-Jul-M 25~JuI42 2 273,775 OD 2278,33523 (2,55723) 
TEXAS INSTIRS INC COM 19900 p 25,k"2 25-Jul-02 440 SW 00 440,588 OD 000 
TEXAS INSTRS INC COM 300 P 3-Jan-02 I2.JtjI-02 7,16378 904950 (1,88572) 
TEXAS INSTRS INC COM 3w P 3-J&~W 23-Aug-02 6 7D4 79 9,D49 so (2,34471) 
TEXAS INSTRS INC COM 500 P 34M~02 20-NOV-02 8.9N 72 15.08250 (609278) 
TEXAS INSTRS INC COM 20D P 34W~02 2-13~02 4.15107 603300 (1,88193) 
TEXAS REGL BANCSHARES INC COM 3 SOD P 3D-Aug-02 I .Sep,02 131,1000) 131,100 OD 000 
TEXTRON INC COM I.Soo P 25~JuI42 25-JulM 60,MS 00 60 336 OD 0 DD 
TEXTRON INC COM 1600 P 25-AA-02 25-Jul-02 60.33600 6D 336 DD 000 
TEXTRON INC COM 8800 P 25-Jul-02 25-Jul-02 256 428 OD 252,9117 88 3.44012 
TFI-TV FRANCAISE EURO 2 Boo P 1"0~01 16-Aug-02 1644109 1987090 (343781) 
TFI.TV FRANrAISE EURO 2 1700 P 44)W-01 I6-Aug-02 34,93731 42,77714 (783983) 
TFI,TV FRANCAISE EURO 2 700 P &D~01 15-Aug-02 13 M 49 16,914460 (294511) 
TFI-TV FRANCAISE EURO 2 1,000 P 4-13~01 1--Aug-02 1999926 2518302 (513376) 
TFI.TV FRANCAISE EURO 2 too P IS.Dec.01 I&Aug-02 2,10208 245486 (36278) 
TFI.TV FRANCAISE EURO 2 SIX) P 19-13~01 19-Aug-02 1261245 1465558 (204313) 
TFI-TV FRANCAJSE EURO 2 300 P 21.13~01 ISAug-02 6,30623 7,06928 (76305) 
TFI.TV FRANCAJSE EURO 2 500 P 25~13~01 19-Mg-02 10,51038 12,66398 (2,15360) 
TFI-TV FRANCAISE EURO 2 1200 P 44W~W 19-Aug-02 25 224 9D 33,57055 (8,3456S) 
TF I -TV FRANCAISE EURO 2 100 P 7-Ja"2 19-Aug-02 2,10205 275463 (65255) 
TF1.TV FRANCAISE EURO 2 1 4DD P 7-J&142 20-Aug-02 30 271 73 38 564 Sa (829313) 
TFI-TV FRANCAISE EURO 2 sm P 6-MW-02 20-Aug-02 1081133 14,15123 (333990) 
TFI.TV FRANCAJSE EURG 2 700 p 6-MM-02 21-Aug-02 15,73976 1981172 (407196) 
TFI.TV FRANCAISE EURO 2 1 30D P "iu-02 22-Aug-D2 2933496 W 793 19 (745823) 
TFI.TVFRANCAISE EUR02 1,600 p 3-De"I 14-Aug-02 31 52705 38.73053 (7,20348) 
THERMO ELECTRON CORP COM 17600 p 26-Feb-02 10,W-02 359,39172 34385824 1553348 
THERMO ELECTRON CORP COM 2,100 P 25,h"2 25-Jut-02 31,836 00 31,&38 00 000 
THERMO ELECTRON CORP COM 12,200 P 25-JuW2 25-Jul-02 18495200 19515452 (20252) 
THOMAS & BETTS CORP COM Soo P 25-Jul-02 26-Ju~02 $56174 8,57400 (1226) 
THOMAS & BETTS CORP COM 300 P 30-Aug-02 I-Sep-02 4,84500 479550 4950 
THOMAS & BETTS CORP COM 5,800 P 30-Aug-02 I-SOP-02 93,670 DD 9-4,15778 (48778) 
THOMSON CORP COM 3,200 P I I-Jun-02 26-Jun-02 98 am 29 99,84000 (94571) 
THOMSON CORP COM sw p ll%hm~W 264un-02 27,89961 28 050 0) (119039) 
THOMSON CORP COM I SOD P 13~ .hff~m 23-Ad-02 40.&99 58 4956768 (9 5w 10) 
THOMSON CORP COM 50D p 13%kff~02 24%hd-02 1229147 15,58365 (329218) 
THOMSON CORP COM 3,400 p I I.Jun.02 22-Jul-02 a7,449 44 106 oao 00 (1863056) 
THOMSON CORP COM 11,00 P I I-JurPO2 23-Jul-02 30-16968 37,44000 (717032) 
THOR INDS INC COM 1800 P 30,Aug-02 I-Sep.02 5039000 60 39D 00 000 
THOR INDS INC COM 1.80D P I-S"2 20-13~02 62451 15 60 390 DD 2091 15 
THOR INDS INC COM 100 P 3-Sep-02 2"W-02 3,47118 311300 35818 
THORATEC CORP COM NEW 8400 P 3DAug-02 I-Sep-02 5829800 6044220 (214620) 
THORATEC CORP COM NEW 77.700 P 3"j*02 I-Sep.02 539,23800 55909035 (19,&52 35) 
THORATEC CORP COM NEW 11,300 P 30,Amg.02 I.Sap-02 78,42200 79 "It 00 (135800) 
THORATEC CORP COM NEW SDD P I-Sep-02 13-Sep-02 4 .64332 416400 47932 
THORATEC CORP COM NEW 1400 P I-Sep~W 25-W-02 12,47110 9,71600 2,75510 
THORNBURG MORTGAGE INC COM 1100 P 3"W-02 1-Sep-02 21 725 OD 2190397 (17897) 
THORNBURG MORTGAGE INC COM 7300 P 3DAug-02 I-SePO2 144 17500 145,41527 (1,24027) 
THORNBURG MORTGAGE INC COM 24100 P 30-Aug-02 I-Sep-02 475,97500 48006959 (409459) 
THORNBURG MORTGAGE INC COM 39W P 3GAug-02 I .Sep-02 77 025 00 7657650 44850 
THORNBURG MORTGAGE INC COM 5,000 P I-Sepda2 2N)~02 101,68793 9875000 2,91793 
TICKETMASTER CL 11 2,300 P 25-Ad-02 25,hA-02 32 407 OD 3343556 (102856) 
TIDEWATER INC COM 39W P 25-Ad-02 25-Jul~M 98,192 DD 99,30768 (1,1156a) 
TIDEWATER INC COM 1700 P 19.JLW~02 30-Aug-02 48 450 OD 62,27406 (1392406) 
TIDEWATER INC COM 40D P 19-Jun-02 30-Aug-02 11.58517 14,65272 (3,08755) 
TIDEWATER INC COM 2600 P 19-JW,02 30-Aug-02 75,0137-2 95,24268 (20,22898) 
TIDEWATER INC COM 15800 P 13-Sep,02 2&Od-02 428,83792 44739280 (1875488) 
TIER TECHNOLOGIES INC CL 8 76 p 14-DeC-01 25,W-02 1,21773 1 .49509 (27736) 
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TIER TECHNOLOGIES INC CL 8 I'loo P 184)~ol 25-Apr-02 17,62510 22 000 OD (4,37490) 
TIER TECHNOLOGIES INC CL 8 624 P 18-Do"I 25AX-02 9 998 24 13 561 OB (356254) 
TIER TECHNOLOGIES INC CL B Iw P 184)ec-01 26-Apr-02 1,60323 2,173 25 (57002) 
TIER TECHNOLOGIES INC CL 8 Soo P 18-13~01 29,NN-02 9,56467 13 W9 50 (347453) 
TIER TECHNOLOGIES INC CL B 48 P l8wDe~01 I-Sep-D2 87998 W9 70 (11972) 
TIER TECHNOLOGIES INC CL B 129 P 11-Jan-02 I-Sep-02 2,46777 276963 (30186) 
TIER TECHNOLOGIES INC CL 8 721 P 14-Ja"2 I~Sa"2 13,79273 ISI9592 (1,39319) 
TIER TECHNOLOGIES INC CL B 378 P 15%W~02 I-Sep-02 7,231 14 7,86709 (435 W 
TIER TECHNOLOGIES INC CL B 322 P 16-Jan-02 I-Sep-02 6,15986 a sw so (37674) 
TIER TECHNOLOGIES INC CL B 2725 P 10AM-02 I-Sep02 5212925 38,99475 1313450 
TIER TECHNOLOGIES INC CL B 768 P 20-May-02 I-Sep-02 14.09184 12,48046 2,21138 
TIER TECHNOLOGIES INC CL 8 582 P 21-May-02 I-Se"2 11 .13366 933313 1,8W 53 
TIER TECHNOLOGIES INC CL B 3w P 29-Jul-02 I-Sep-02 669550 5,59615 1 .09935 
TIER TECHNOLOGIES INC CL 0 28979 P 30-Aug-02 "ep-02 5U.368-27 552,68749 168078 
TIER TECHNOLOGIES INC CL B 21 ODO P I-SOP-02 16-13~02 31945705 401,73000 (8227295) 
TIER TECHNOLOGIES INC CL 8 14000 P I-SepO2 13-Dec-02 215,32889 267,020 OD (52,49111) 
TIER TECHNOLOGIES INC CL B 40000 P 5-14~02 18-Dec-02 63773674 76410800 (12637126) 
TIETOENATOR OYJ ORD NPV Soo P 15-NM-01 4-JuW2 13,46a B3 1485539 (138656) 
TIE70ENATOR OYJ ORD NPV 1 000 P I"ov-01 S~Jul-02 22,9264S 24 .75B 97 (1 .83251) 
TIETOENATOR OYJ ORD NPV 1100 P 16-1410*01 S-Jul~02 2521911 27 569 71 (235060) 
TIETOENATOR OYJ ORD NPV 3,100 P 15-No"I 3-Jul~02 6B,037 22 76 752 a3 (8,71561) 
TIETOENATOR OYJ ORD NPV 1000 P 14-No~01 3-Jul-02 21,84419 2443338 (258919) 
TIETOENATOR OYJ ORD NPV 310D P 14-14~01 3-J"2 68 C37 22 7574347 (7,70625) 
TIFFANY & CO NEW COM 200 P 3-Jar,02 23-Jar~02 7,09289 6.29554 79705 
TIFFANY & CO NEW COM 200 P 3-Jan-02 2-Moy-02 798275 629584 1 6B6 91 
TIFFANY & CO NEW COM 1600 P 25-Jul-02 25-Jul-02 38.96000 36,960 OD 000 
TIFFANY & CO NEW COM 7,1100 P 25-Jul-W 25-A"2 182,49000 182,33042 15958 
TIFFANY & CO NEW COM 200 P 3-JB"2 30-Jul-02 5,05984 629584 (1238 DD) 
TIFFANY & CO NEW COM 300 P 3-JarPO2 15-Au"2 7,936 T7 9,44376 (1,50699) 
TIFFANY & CO NEW COM 200 P 3-Jan-02 I%,Sep-02 4,86785 6,29584 (142799) 
TIFFANY & CO NEW COM 300 P 3-Ja~02 3-SOP-02 7,206452 9."3 76 (223924) 
TIFFANY & CO NEW COM 20D P 3-J~02 15-Oct-02 5,05784 629564 4123800) 
TIFFANY & CO NEW COM 100 P 3-Jan-02 24-Od-02 2,78D 91 3,14792 (36701) 
TIFFANY & CO NEW COM 100 P -~Ja~02 20-Now-02 2 799 91 314792 (34801) 
TIFFANY & CO NEW COM 100 P 3-Ja~02 18-13~02 2,48243 314792 (65549) 
TIFFANY & CO NEW COM 100 P 22-Feb-02 18-DOC-02 2,40243 322275 (74032) 
TIMBERLAND CO CL A I 3W P 25-A"2 25-JuW2 45 539 00 45,69097 (15197) 
TIMKEN CO 1600 P 2&JuI-02 25-JuW2 30,41600 30,24992 16605 
TIMKEN CO 1900 P 25-Jul-02 25-JuW2 3611900 3611900 0 w 
TIMKEN CO 7 SOD P 18-.Itr~02 30-Aug-02 137,94672 182,61964 (44,67392) 
TIMKEN CO 60D P lWun-02 30-Aug-02 10 855 85 14,41734 (356169) 
TITAN CORP 5.20D P 25~Jul-02 25-Jul-02 5480800 5580380 (9%80) 
TITAN CORP 99W P 17-Jul-02 3D-AL942 111,WS3 9594206 16,90,477 
TITAN CORP 13,600 P 17-Jul-02 30-Aug-02 97,15987 81,19872 15,96115 
TITAN CORP 1.700 P I-Aug-02 30-ALP"2 19,20602 1606514 314088 
TITAN CORP 7 2W P 6-Aug-02 30-ALg-02 8134315 7155432 9 7aB 83 
TITAN CORP 3 9DO P 74mg-02 30-Aug-02 44,Dso a7 40,40556 365531 
TITAN CORP 4,500 P a-Aug-02 30-Aug-02 50 .&39 47 4755780 328167 
TITAN CORP SIX P 9-Aug-02 30-Aug-02 ID 167 09 1002168 146.21 
TITAN CORP 3200 P 9~2 30-Aug-02 36,15251 M5,025 92 1 12659 
TITAN CORP 300 P 3-Jul-02 27-Sep-02 299789 334728 (34939) 
TJX COS INC NEW COM 1,000 P 26-JLrW 314ar,02 40,98938 18,61110 2237828 
TJX COS INC NEW COM 8200 P 7-MW.02 3-Apr-02 31659983 32563750 (9,03775) 
TJX COS INC NEW COM 6,700 P 7-MM-02 "pr-02 258,05545 266,06973 (801428) 
TJX COS INC NEW COM 2.400 P 25~Aug-00 10-May-02 5090654 22 383 OD 28,52354 
TJX COS INC NEW COM 500 P 26-Ar,00 10-May-02 18,96886 7,44444 952441 
TJX COS INC NEW COM 6,20D P 25,JuW2 25-JuW2 11129000 111,29000 000 
TJX COS INC NEW COM 38100 P 25,Jul-02 25,Jul-02 683 a95 oo 67518534 8,70966 
TJX COS INC NEW COM IJOD P 25 Aug-OD 30-Aug-02 2175800 10,25838 1149912 
TJX COS INC NEW COM 4100 P 14-No~()O 30-AL9-02 5109800 49,51775 31,58025 
TJX COS INC NEW COM I 70D P 25~Auq-00 %Aug-02 32,36702 i5,as4 62 16 .51240 
TJX COS INC NEW COM 900 P 14AlaVM 30-,~ 17.M 33 I0,W9 75 7,115 SB 
TJX COS INC NEW COM 1000 P 29-Jar,01 30-Aug-02 19,SB370 1547950 4,50420 
TJX COS INC NEW COM 3.400 P 16-Apr-01 3G.Aug-02 8794457 47 277 OD 20,66757 
TIX COS INC NEW COM Sw P 21-Feb-02 30-Atq-02 1595898 14 18872 1,79824 
TJX COS INC NEW COM 1,400 P 21-Feb-02 30-Aug-02 2787704 24 SM 26 304738 
TJX COS INC NEW COM 300 P 3-Ja"2 3-SOP-02 S.&W 82 5'ass 75 (4293) 
TMP WORLDWIDE INC COM 900 P 2-Jar,02 29,Jari-02 37,50486 39,35700 (1,85214) 
TMP WORLDWIDE INC COM 5,600 P 2,Jam02 22-Feb-02 15212339 244 888 DD (9276461) 
TMP WORLDWIDE INC COM 200 P 3-Jan-02 4-MW-02 6,57290 882900 (225610) 
TMP WORLDWIDE INC COM 300 P -~Jan-02 12-MW-02 11,00023 1324350 (2,24327) 
TMP WORLDWIDE INC COM 4,600 P 2,Jan-02 II-Apr-Q2 139 6BS 74 201,158 OD (61,47128) 
TMP WORLDWIDE INC COM loo P I-Feb-02 It-Apr-02 303667 3 542 00 (50533) 
TMP WORLDWIDE INC COM 1400 P I-Feb-02 26AK-02 4170740 5180168 (1009428) 
TMP WORLDWIDE INC COM I 40D P I-Feb-02 29-Apr-02 40,3116 40 S1,80165 (11.41528) 
TMP WORLDWIDE INC COM 600 P I-Feb-02 25-AW-02 1814945 21,25200 (310255) 
TMP WORLDWIDE INC COM 200 P 3-JUH02 ISAW-02 6 DDS 81 8,82900 (2,82219) 
TMP WORLDWIDE INC COM 2w P 3-Jar~02 8-Apr-02 6,24481 882900 (258419) 
TIAP WORLDWIDE INC COM 200 P 3-Jam02 2-May-02 5SM83 8,829 OD (3,27017') 
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TMP WORLDWIDE INC COM 1,200 p 25-JuI-W 25-JuW2 1657200 16,57200 000 
TMP WORLDWIDE INC COM 5 80D P 25-JuW2 25-Jul-02 80,09800 82 SM 60 (2,79560) 
TMP WORLDWIDE INC COM 10) p i3-Feb-02 3-SOP-02 1 .04707 3517,50 (2,47043) 
TMP WORLDWIDE INC COM 200 P 22-Feb-02 3-Sep-02 20S413 5,380 00 (3 255 M 
TOKYO ELECTRON Y50 law P 14.Fe"2 11-MM-02 13530003 112,25828 2304175 
TOKYO ELECTRON Y50 3200 P 14-Fet.02 14-MM-02 229,66035 19957027 3009008 
TOKYO ELECTRON Y50 800 P 15-Feb-02 14-Mar-02 57.41509 48,83652 8,67827 
TOKYO ELECTRON Y50 I ODD P 15-Feb-02 9-Apr-02 r5,&1S 16 61,04603 4,79D 13 
TOKYO ELECTRON Y50 3DO P 16-F.bZ2 10AW4)2 19,5n m ie,3i3ai 1 .21555 
TOKYO ELECTRON Y50 100 P 15-Feb-02 25 Apr.02 7,40826 6,10460 1,30366 
TOKYO ELECTRON Y5D 1500 P 22-Feb-02 25,W-02 111,12395 9797594 13 M 02 
TOKYO ELECTRON Y50 1,700 P 22-Feb-02 7-May-02 11518705 11103939 4,14766 
TOKYO ELECTRON Y50 1,000 P 25-Feb-02 7-Jun-02 63,82200 65,32534 (1,15W 34) 
TOKYO ELECTRON Y50 1,700 p 5-Mm-02 7-Jun-02 10849740 126,30992 (17,81252) 
TOKYO ELECTRON Y50 Sw P 22-Feb-02 7-Jur,02 51,05760 5225383 (119823) 
TOKYO ELECTRON Y50 Soo P 5-MW-02 1~2 2434083 37,14997 (12,80914) 
TOKYO ELECTRON Y50 2.000 P 17-May-02 I-Aug-02 0736333 146,15582 (4a 792 49) 
TOKYO ELECTRON Y50 2000 P 20-Aug-02 17-Sep-02 8598161 9380407 (7,92246) 
TOKYO ELECTRON Y50 3100 P 23-Aug-02 7-Oct-02 10D,872 55 157,74165 (56.86910) 
TOKYO ELECTRON Y50 2 80D P 20-Aug-02 4-Od-02 9731123 131325 70 (34 .01447) 
TOKYO ELECTRON Y50 1,200 P 23-&"2 4-OU-02 41,70481 6106120 (1935648) 
TOKYO GAS Y50 33 ODD P 27-May-02 28-Aug-02 93,90472 91,90218 2,OD2 54 
TOKYO GAS Y50 32 .000 P 23-May-02 26,Aug.02 90,83064 9D.205 63 62491 
TOKYO GAS Y50 I ODD P Zl-May-02 27-Aug-02 2,84262 281893 2369 
TOKYO GAS Y50 39,000 P 2~May-02 27~2 11088201 10990705 95496 
TOKYO GAS Y50 1000 P 27-May-02 27-Aug-02 2,842B2 2 .7114 91 6771 
TOKYO GAS Y50 43,OOD P 23-May-02 23-Auq-02 121,22712 121 213 83 1329 
TOLL BROS INC COM 1700 P 25-JtA-02 25-JtA-02 3802900 3859697 (56797) 
TOLL BROS INC COM I,5D0 P 25-Jul-02 25-JuI-02 3355500 3355500 000 
TOLLGRADE COMMUNICATION INC 5400 p 30-Aug-02 I-Sep-02 6210000 6431022 (2,21022) 
TOLLGRADE COMMUNICATION INC 1,30D P "epM IS-NOV-02 18,72399 14,95000 1 T73 99 
TOLLGRADE COMMUNICATION INC 5w P I-Sep-02 20-Dec-02 661615 575000 86615 
TOMRA SYSTEMS ASA NOKI loam p 11-Sep-02 194)ec .02 13793866 S4,96030 4297636 
TOOTSIE ROLL INDS INC 4,5W p 25-JuW2 25-JUI-02 1419,875 00 169,35480 S20-20 
TORCHMARK CORP 1400 p 25-JuI-02 2&JuW2 4526200 45.26200 000 
TORCHMARK CORP 11600 P 25-Jul-02 25-Jul-0 375 02a 00 376.79120 (1 .76320) 
TORCHMARK CORP Soo P 5-Jun-01 30-Aug-02 2247834 2321100 (73466) 
TORCHMARK CORP 3,100 P 7-Jun-01 30-ALV-02 11612777 119,75207 (362430) 
TORCHMARK CORP 2.600 P I-JuH2 30-Aug-02 9739749 9867208 (127459) 
TORCKMARK CORP I ODD p 5-A"I 30-Aug-02 37,35000 38'sas 00 (1335 OD) 
TORO CO 300 p 30-Aug-02 1-Sep-02 1672500 10,90299 (17799) 
TORO CO 700 p 30-Aug-02 I-Sep-02 3902500 39,44752 (42252) 
TORO CO 7,600 p 30-Aug-02 I-Sa"2 423 700 OD 428,28735 (458736) 
TOSHIBA CORP Y50-TOK LISTING 44 ODO p 25-Apr-02 1-Aug-02 15705332 20e 149 45 (51,09613) 
TOSHIBA CORP Y50-TOK LISTING 12,ODO P 26-Apr-02 2-Aug-02 4244151 50,76a 03 (14,326,52) 
TOSHIBA CORP Y50-TOK LISTING 19,DDO p 17-Ma"2 2-Aug-02 6719907 85,W9 47 (1841040) 
TOTAL FINA ELF EUR10 1200 P 12-Od-00 12-MV-02 18028981 18977543 (946562) 
TOTAL FINA ELF EURIO 100 p 2-Ja"I 12-MM-02 15,02415 15,27681 (25266) 
TOTAL FINA ELF EURIO 1,459 p 2-JuI-95 INMay-02 22617420 142,95718 83,21702 
TOTAL FINA ELF EURIO 641 p 0-jui-95 10-May-02 8394660 5193351 3201309 
TOTAL SYS SVCS INC 2.DDO p 22,Ja"2 1 9-MM-02 55,05652 47,30420 10,75232 
TOTAL SYS SVCS INC 3500 P 22-Jan-02 18-MM-02 10131822 8278235 18.53587 
TOTAL SYS SVCS INC 3,300 P 22-Jan-02 17-Jtd-02 55,01099 78,05193 (23,D40 964) 
TOTAL SYS SVCS INC 1100 p 23-JA~W 17-JuW2 18,33700 28,05317 (771517) 
TOTAL SYS SVCS INC 3,600 p 2&Jar,02 174U~02 6001199 S7,832 44 (27,82045) 
TOTAL SYS SVCS INC 3500 P 29-Jmr~02 17-19.02 5834499 81 847 85 (23,50288) 
TOTAL SYS SVCS INC 4400 p 6-Feb-02 17-Jul-02 7334798 101,74516 (2839718) 
TOTAL SYS SVCS INC 3700 P 7-Feb-02 17-Jul-02 6167899 85,78302 (24,10403) 
TOTAL SYS SVCS INC I'm p 27-Feb-02 17-JL&02 30 OD5 99 40,627 " (1062145) 
TOTAL SYS SVCS INC 8600 p 28-Feb-02 17-Ju~W 11002198 151'smsts (4151468) 
TOTAL SYS SVCS INC 2,600 p 25-Jul-02 25-Jtd-02 42 .380 DD 43.18288 (80288) 
TOYOTA MOTOR CO Y50 6,300 P 2-Aug-01 20-ALV-02 15092651 210 8110 41 (5995390) 
TOYOTA MOTOR CO Y50 1500 p 27-Jun-01 19-Aug-02 3588773 5265924 (18771SI) 
TOYOTA MOTOR GO Y50 1,700 p 29,1~01 19-Aug,02 4067270 58.8" 24 (1819148) 
TOYOTA MOTOR CO Y50 1300 p 29-jun-01 15,'AM-02 31,10270 4582504 (14,72234) 
TOYOTA MOTOR CO Y50 1500 p 2-Jul-01 19-AU"2 3588773 6314140 (17,253S7) 
TOYOTA MOTOR CO Y50 700 p 3-Jul-01 19-Aug-02 1674761 24,86354 (8,11593) 
TOYOTA MOTOR CO, Y50 7300 P 12-A"l 1%.Au"2 174,65363 25163851 (7698488) 
TOYOTA MOTOR CO Y50 1200 P 2-Aug-01 19-Aug-02 2871019 4016770 (1145751) 
TOYOTA MOTOR CO Y50 I,0D0 p 28~Jun-01 19-Au2-02 23,92515 34887SB (10,96283) 
TOYS R US INC COM 4,900 P I-Feb4)2 12-Mm-D2 9808330 98,11350 196980 
TOYS R US INC COM 5300 p 4-Feb-02 12-MV-02 106 09D 09 10226350 3,82659 
TOYS R US INC COM 2.30D p 254uW2 25-Jut-02 31,05000 31,05000 000 
TOYS R US INC COM 13 SW P 25-Jul-W 25-Jul-02 ISO 3w 00 18910654 (280554) 
TRACTOR SUPPLY CO 2.ODO p 7-Jm-02 30-Aug~02 6707618 S9,43350 7,64268 
TRACTOR SUPPLY CO 40D P 74mM 3D-Aug,02 13,41524 11,75500 1,65924 
TRACTOR SUPPLY CO 2 60D P 10-Ar,02 30-Aug-02 6719903 B0.48937 670966 
TRACTOR SUPPLY CO 1.400 P ll-Aml-02 30-Aug-02 46,M 32 47,38209 (42877) 
TRACTOR SUPPLY CO 60D P 14-A~02 30-Aug-02 2012265 21 015 W (89215) 
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TRACTOR SUPPLY CO 300 p 14-J~M 3GALjp-M 10,06143 10,56207 (50064) 
TRACTOR SUPPLY CO IOD P 14-Jun-02 I-Sep--02 332300 35mas (19769) 
TRACTOR SUPPLY CO 20D p 17-Jun-02 I-SeP-02 S."S 00 7,29212 We 12) 
TRACTOR SUPPLY CO Soo P la-JLFlM I-Sep-02 26,584010 2877000 (2 138 OD) 
TRACTOR SUPPLY CO am P 19-Jun-02 I-SOP-02 19,9moo 21,49985 (1,56186) 
TRACTOR SUPPLY CO 200 p 19-Jun-02 I-Sap-02 664600 715300 (S07010) 
TRACTOR SUPPLY CO am p 20-Jun-02 I-SOP02 19,93800 21,52990 (1 .591 9B) 
TRACTOR SUPPLY CO 1,200 p I-Sap-02 20-Dec-02 47,28997 3987600 7,41397 
TRANSACTION SYS ARCHITECTS INC 2 DDO P 3~2 I-SG"2 t7 200 00 leglaw 20100 
TRANSACTION SYS ARCHITECTS INC 38 60D P 3MAug-02 I~S@P-02 33196000 329 SM 66 235934 
TRANSACTION SYS ARCHITECTS INC iism P 30,%12-M I-SaPM 96 9m 00 se,iss 15 71 185 
TRANSACT10N SYS ARCHITECTS INC 15400 P 1,58p02 160d-02 $612035 13244000 (46.31965) 
TRANSACTION SYS ARCHITECTS INC 25,20D P I-SepO2 17-Ocl-02 14549283 216,72000 (71 227 M 
TRANSACTION SYS ARCHITECTS INC 1700 P I-Sep-02 ISNO.02 16 472 50 14 620 OD I = 50 
TRANSATLANTIC HLDGS INC COM I'Sw P 25%kil-M 25.JL"2 99,07500 9972195 (64695) 
TRANSKARYOTIC THERAPIES INC 1,100 p 11-jurrol 4-Jo"2 48,59442 33 3611 S3 1322770 
TRANSKARYOTIC THERAPIES INC 1000 p 12-Ju~01 4-Ja"2 42 358 56 3001420 12 3" 36 
TRAMSKARYOTIC THERAPIES INC 1200 P 12-Jun-01 7-Jan-02 5029628 3601704 1427924 
TRANSKARYOTIC THERAPIES INC 2,000 P 12-Ju"l 11,4u~M 85,04072 60,02840 2501232 
TRANSKARYOTIC THERAPIES INC 2 ODD P 12-Jun-01 3~2 09,798 90 6002840 9 770 so 
TRANSKARYOTIC T14ERAPIES INC 1600 P 13-A"I 30-Aug42 5583912 4866032 717880 
TRANSKARYOTIC THERAPIES INC 1,700 p 14-Jun-01 30-Aug-02 59 329 DS 51 11271 821635 
TRANSKARYOTIC THERAPIES INC 1 ODO p 15,Jun-01 3DAU"2 34.M 45 3012810 4.77135 
TRANSKARYOTIC THERAPIES INC 70D p 21-SeW 30-Aup-02 24,42961 1746500 699461 
TRANSKARYOTIC THERAPIES INC 800 p 3D-Jut*2 30-Aug-02 27,91956 30 872 DO (295244) 
TRANSKARYOTVC THERAPIES INC 700 P 30-jul.M 30-"-02 2467425 27,01300 (233875) 
TRANSOCFANINC 3600 p 25-JuM 25-Jul-M 8272550 112 404 00 32150 
TRANSOCFANINC I 30D p 22-MV-02 29-AU"2 3087614 41 gn 98 (11,05384) 
TRANSOCEAN INC I ODO P 22-MV-02 20-Aug-02 24,34946 32,26490 (7.91544) 
TRANSOCEANINC IOD P 22-MW-02 28-AUg-02 243495 322538 (MG 43) 
TRANSOCEANINC 2,SD0 P 11-MM-02 26-Aug-02 6710917 9433074 (17,22157) 
TRANSOCEANINC 3DO P II-Mar-02 27-Aug-02 7.46020 973047 (227027) 
TRANSOCEANINC 700 p 11-Ma-02 27-Aug-02 1740714 2279044 (5,3133 30) 
TRANSOCEANINC 1,100 P 12-MM-02 27-Aug-02 27 354 Oa 3665485 (9,31080) 
TRANSOCEAN INC 26W P 12.Mw-02 27-Aug-02 64,65511 9631168 (2165657) 
TRANSOCEANINC 700 P 13-&W-02 27-ALV-02 1740714 2309862 (569148) 
TRANSOCEANINC 1,30D p 22-MM-02 27-Aug-02 32,32755 41 96" 37 (9,61682) 
TRAVELERS PPTY CAS CORP NEW 19 ODD p 25-Jul-02 25-Jul-M 242.OrO 00 244.57370 (251370) 
TRAVELERS PPTY CAS CORP NEW 69 P lMwSB 3NALQ-02 108334 69620 38714 
TRAVELERS PPTY CAS CORP NEW 164 P 9-N~98 30-Aug-02 257458 169893 87583 
TRAVELERS PPTY CAS CORP NEW 319 P 7-Od4J9 30-Aug-02 4,99664 6,97198 (ST3 32) 
TRAVELERS PIPTY CAS CORP NEW 200 P 21-Mor-00 30-ALV-02 3,13156 2 946 13 18543 
TRAVELERS PPTY CAS CORP NEW 247 p 6-Jun-00 30-Aug-02 3,87575 442992 (554 M 
TRAVELERS PPTY CAS CORP NEW 51 p 23-Aug-W 3aAug-02 79503 Bell 28 (7325) 
TRAVELERS PPTY CAS CORP NEW 39 P 21-Sep-M 3~2 509 77 92066 (31089) 
TRAVELERS PPTY CAS CORP NEW 52 p SO~W 30-Aug~02 81302 124066 (42764) 
TRAVELERS PPTY CAS CORP NEW 69 P 22-Fe"l X),'~ 108403 1.49D 17 (40814) 
TRAVELERS PPTY CAS CORP NEW 60 P 14-MW-01 30-Aug-02 94a 52 1,27755 (329 G4) 
TRAVELERS PPTY CAS CORP NEW 28 P 17-May4i 30-Aug-02 40652 60344 (19692) 
TRAVELERS PPTY rAS CORP NEW 56 P 12-A"I 3~2 SM 78 126625 (MS 47) 
TRAVELERS PPTY CAS CORP NEW 130 p 4-Oct-01 30-Aug-02 2.03256 2,63135 ISM 79) 
TRAVELERS PPTY CAS CORP NEW 2000 p 10-JuW2 3D.Aug-02 31,36345 3015600 120745 
TRAVELERS PPTY CAS CORP NEW 2 900 P 16-A"2 30AXWO2 45,47701 41093-29 4,38372 
TRAVELERS PPTY CAS CORP NEW 3,20D P 18-JLA.02 30,kug-02 5018153 4361600 6.56563 
TRAVELERS PIPTY CAS CORP NEW 64 P 23-M-02 3OAug-02 1 .00984 81270 19714 
TRAVELERS PPTY CAS CORP NEW 0 P 23-1~ 30,~ 653 517 138 
TRAVELERS PIRTY CAS CORP NEW 0 P 21-Aug-02 30-AL19-02 002 ODD 002 
TRAVELERS PPTY CAS CORP NEW 3700 p ID-JW-02 20-Aug-02 62,66205 55 Me 60 6,87345 
TRAVELERS PIRTY CAS CORP NEW 0 p 30-Jul-02 30-Aug-02 218 210 009 
TRAVELERS PPTY CAS CORP NEW 0 P 21 -Aug-02 30-AU942 002 000 002 
TRAVELERS PPTY CAS CORP NEW 143 P 3-Jwg* SSOP-02 2,06858 331792 (124936) 
TRAVELERS PPTY CAS CORP NEW 17 p 5-Feb-02 3-Se"2 25074 35000 (9920) 
TRAVELERS PPTY GAS CORP NEW 4 P 12-JW.02 3-S&P-02 6268 7243 (975) 
TRAVELERS PPTY CAS CORP NEW 13 P 30,~ 3-Sep-02 18808 19642 (1036) 
TRAVELERS PROPERTY CASUALTY 142 P 3-N~96 20-~ 2,85562 1,55425 1,10137 
TRAVELERS PROPERTY CASUALTY 337 p 9-1,1~911 20-Aug-02 6,31088 379269 2,51817 
TRAVELERS PROPERTY CASUALTY 655 p 7-Oct-99 20-AUg-02 12,25288 13,10561 (85575) 
TRAVELERS PROPERTY CASUALTY 410 P 21-Mm-00 20-ALI"2 767618 6,57694 109924 
TRAVELERS PROPERTY CASUALTY 508 P G-Aff~W 20-Aug-02 9,5M 37 998936 (30899) 
TRAVELERS PROPERTY CASUALTY 1064 P 23,Aug-00 20-Aug-02 194879 1,93834 1045 
TRAVELERS PROPERTY CASUALTY so P 21-Sep-M 20-ALO-M 149468 205529 (56061) 
TRAVELERS PROPERTY CASUALTY 107 P &Dec~W 2D-AugM 199291 276965 (TTS 74) 
TRAVELERS PROPERTY CASUALTY 1422 P 22-Feb,01 2(6ALVM 2,1157 21 3 3215 66 (6694,51 
TRAVELERS PROPERTY CASUALTY 124 P 1"tw-01 2OAug-02 232508 2,852 (12 (52696) 
TRAVELERS PROPERTY CASUALTY 63 P 17-Ma"I 2GAug-02 99645 134711 (35066) 
TRAVELERS PROPERTY CASUALTY 115 P 12,hAW1 20-Aug-02 215898 2.82678 (66750) 
TRAVELERS PROPERTY CASUALTY 85 P 4-00-01 20,U*-02 159515 1,88072 (28557) 
TRAVELERS PROPERTY CASUALTY let p 4-OCI-01 30-ALWO2 2.9649 11 3993-61 (1,0" 40) 
TRAVELERS PROPERTY CASUALTY 133 P Z3%k"2 30-Aug-02 216595 1.82327 34268 
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TRAVELERS PROPERTY CASUALTY 0 P 23,k"2 30-Aug-02 321 255 066 
TRAVELERS PROPERTY CASUALTY I P 30-JuW2 30,Aug-02 1613 1563 050 
TRAVELERS PROPERTY CASUALTY 293 P 3~Jan-02 3-Sep-02 4,30204 740692 (302488) 
TRAVELERS PROPERTY CASUALTY 36 P 5-Feb-02 3-~P-02 531 15 78135 (25020) 
TRAVELERS PROPERTY CASUALTY 9 P 12-Jul-Q2 3-SOP-02 13280 16169 (2889) 
TRAVELERS PROPERTY CASUALTY 26 P 30-Jul-M 3-Sep4D2 35433 42754 (4321) 
TRAVELOCFTY COM INC COM 1,300 P 2-Jan-02 8-Jan-02 31,65668 35 488 " (3,82976) 
TRAVELOCITY COM INC COM 25M P 2-Jar,02 19-Feb-02 6124908 6824700 (6,99792) 
TRAVELOCITY COM INC COM I 40D P 2-J2n.02 7-F*b.02 2046590 W 218 32 (11,75242) 
TRAVELOCITY COM INC COM SIX) P 2-Ja~02 II-Fab-02 1019484 13,04940 (3,45456) 
TRAVELOCITY COM INC COM 700 P 24~02 0-Feb-02 1339709 1910916 (5,71207) 
TRC COS INC 3000 P 30-ALg-02 I-Sep-02 52,41000 52,41000 000 
TRC COS INC 3,000 P I-SOP-02 18-Nov-02 35.18593 S2,410 0) (1722407) 
TRC COS INC 400 p aqep-02 lb-N~02 469148 658600 (2,19454) 
TRIAD HOSPS INC COM 5100 P 25-JL4-02 25-Jul-02 195,86000 197,32971 (46971) 
TRIAD HOSPS INC COM 155 p 28-No~(X) 30.AjjgM 5,63253 403547 99706 
TRIAD HO$PS INC COM 70D P 29,Nov-00 30,Au"2 2543723 2100204 4.35519 
TRIAD 140SPS INC COM 3DO P 30-Noy-OD 30-Au" 1090167 013662 1,76505 
TRIAD HOSPS INC COM 70 P ZAM-01 30-Aug.-02 254372 1,89D 00 SW 72 
TRIAD HOSPS INC COM 150 P 22-Mv"I 30-Aug-02 645084 376125 1 W959 
TRIAD HOSPS INC COM 2.175 P 194~01 306AUg-02 79,03712 63 .77815 1525894 
TRIAD HOSPS INC COM ISO p 30 Oct-01 30,4ij" 545054 4 ;374 00 1 .07SA4 
TRIAD HOSPS INC COM 8,800 P I-Mot-02 30-Aug-02 31978237 36999688 (50,21451) 
TRIAD HOSPS INC COM Sw P I-Aug-02 30-Aug-02 29,071 12 31 9DO 04 (2,83792) 
TRIAD HOSPS INC COM 20 p 25-Nov-00 30-Aup-M 73137 59813 13324 
TRIAD HOSPS INC COM 25 P 28-NOV-OD 6-Aug-02 1,00023 74766 25257 
TRIAD HOSPS INC COM 950 P 3-NOV-00 a-Aug-02 38,00893 2541250 12,59B43 
TRIAD HOSPS INC COM 100 P 34an-02 10-Ds"2 316390 2,93350 23040 
TRIAD HOSPS INC COM 100 P 20-May-02 10-Dec-02 316390 4,06850 (9D4 60) 
TRIBUNE CO NEW COM 3,5W P 25-Jul-02 25-Ju~02 14052500 14052500 000 
TRIBUNE CO NEW COM 13 700 P 25-Jul~M 25-Ad-W 55D.065 00 53868482 11,39018 
TRIGON HEALTHCARE INC COM 1400 P SSeP-00 948~02 88,11137 71 261 DO 26 a3O 37 
TRIGON HEALTHCARE INC COM 3000 p 11-Sep-00 9-imm 21023864 15235500 57 8a3 54 
TRIGON HEALTHCARE INC COM 500 p 19-lep-OD 19-Feb-02 3752010 2527685 12,24933 
TRtGON HEALTHCARE INC COM 700 p I%-Sep40 25-Feb-02 52,38238 3533759 Is %4 T9 
TRIGON HEALTHCARE INC COM 1,400 p 19~P-DO 27-Fab-02 10267753 70 T75 18 3190235 
TRIGON HEALTHCARE INC COM 2,00D P 19-Sep-00 11-Feb-02 15086213 101 10740 4975473 
TRIGON HEALTHCARE INC COM 3 4DD P 19-Sep~(X) 22-May-02 336,M 78 171,88258 164,1`71 20 
TRIGON HEALTHCARE INC COM I 20D P 20-SOPIDD 22-Mrf-02 118 818 9B 61,166 76 5765222 
TRIGON HEALTHCARE INC COM 2,6W P SApr-02 12-Jw~W 281 SW 54 19216938 893a3 16 
TRIGON HEALTHCARE INC COM 2500 P 25,kd-02 25-JuHn 246,375 0) 248,36000 (1,96500) 
TRIMBLE NAV LTD 900 P 30-Aug-02 I-Sep-02 12 60D 00 1261099 (1899) 
TRIMBLE NAV LTD 3,300 p 30-Aug-02 1-SepO2 46,200 DO 4641945 (21945) 
TRIMBLE NAY LTD 22 9W P 30-Aug-02 I-Sep-02 320 800 0) 322,12285 (1 S22 85) 
TRINITY INDS INC Saw P 30-Aug-02 I-Sep-02 10521200 106,32618 (1,11418) 
TRIOUINT SEMICONDUCTOR INC COM 2,600 p 2&Sep-01 25.MW-02 3018555 4225000 (1205445) 
TRIQUINT SEMICONDUCTOR INC COM 50 P 30-Od-01 25-MV-02 SW 49 67050 (29001) 
TRIQUINT SEMICONDUCTOR INC COM 25 OW p lr~APF-02 S-Ar,02 2iQ,7 iG 42 342.74240 t132,031 913) 
TRIOUINT SEMICONDUCTOR INC COM 10,700 P 3G-ALgM I-S&P-02 56 710 OD 5743011 (72011) 
TRITON PCS HLDGS INC COM 200 P 3-Jan-02 5-Feb-02 184797 510500 (325703) 
TRIUMPH GROUP INC COM NEW 1250 P 7,k~ 30-AUD-02 41,42675 50,62500 (919825) 
TRIUMPH GROUP INC COM NEW 675 P 7-Jun-02 I-Sep-02 2250450 2733750 (4 8213 00) 
TRIUMPH GROUP INC COM NEW 6w P 7-Jun-02 I-SepO2 20,00400 23,70150 (369750) 
TRIUMPH GR04JP INC COM NEW 300 P 10-Jun-02 1-Sep-02 1000200 12.07005 (2 08a 05) 
TRIUMPH GROUP INC COM NEW 300 P I I-Jun-02 I-SOP-02 10,00200 1212579 (212379) 
TRIUMPH GROUP INC COM NEW 225 P 29-Jul-02 I-SOP02 750150 905738 (1 sm 88) 
TRIUMPH GROUP INC COM NEW 3DO P I-Sep-02 25,W-02 7,54741 1000200 (245459) 
TRIUMPH GROUP INC COM NEW IBM P I-Sep-02 18-Nov-02 4435808 6001200 (15 655 Q64) 
TRIUMPH GROUP INC COM NEW IDD P 3-Sep-02 I&Nov-02 2454-23 330400 (83977) 
TRIZEC PROPERTIES INC 6400 P 25-Ju~M 25-IuW2 8729600 a7,378 50 (8256) 
TRUSTCO BK CORP N Y 7200 P 30-Au" I -SopD2 88 40D 0) 86,400 OD 000 
TRUSTCO BK CORP N Y 400 P I-Sep-02 2()-D~02 4.46894 4,5130 00 (33106) 
TRUSTMARK CORP 3100 P 26-Jul-02 25-Jul-02 73,1910) 7324773 (5873) 
TRUSTMARK CORP 8,100 P 30-ALV-02 I-Sep-02 201,123 W 201 12300 000 
TRUSTMARK CORP 300 P 30AL9-02 I-Sep-02 744900 747000 (2100) 
TRUSTMARK CORP 600 P 3NAugM I-Sep-02 14 898 0) 1493700 (3900) 
TRUSTMARK CORP 7200 P Xk~ I~Sep-02 178 770 0) 175,789 " 298855 
TRUSTMARK CORP 3200 P I-Sap-02 243~02 73,541964 79,46600 (58140G) 
TRW INC I SIX) P 25-Jul-02 25,k"2 T7 175 00 T7,175 0) 000 
TRW INC 6 30D P 25-Jul-02 25-A"2 324,13500 320,84892 3 2as oa 
TRW INC I 20D P 25-Jul-02 25%h"2 61,74000 61 .74000 ODD 
rn TEAM TELECOM INTL LTD 8.6m P 13-Sep-02 25,Sep-02 6151910 75 WS 40 (14,38730) 
TUESDAY MORNING CORP COM NEW 13300 P ISAW-02 MAu,,,M 224 570 'IS 311,M 00 (813291121 
TUESDAY MORNING CORP COM NEW 100 P ISAM-02 30,AL9-02 1,60850 230000 (61150) 
TUPPERWARE CORP COM 800 P 25-Ag-M 25-Ad-M 13 .44759 13 Sn 00 (5041) 
TUPPERWARE CORP COM 3 901) P 3D-Aug-02 I-SepW 71,13500 71 .13600 000 
TUPPERWARE CORP COM 4 40D P 30ALWW I-Sep-02 $0,25500 al,737 92 (1481 92) 
TUPPERWARE CORP COM 3,300 P I-Sep-02 20000-02 4993246 60.19200 (1035954) 
TWEETER HOME ENTM7 GRP INC COM 78w P 30ALQ-02 I-SOPID2 56.05200 56SN72 (44772) 
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TWEETER HOME ENTMT GRP INC COM 1500 P I-SepO2 20DOC-02 12,60022 10.78500 1 .81522 
TXU CORP 31W P 25,kd-02 25-JL"2 122,1198 OD 122 ON OD 000 
TXU CORP 14 500 P 25-Jul-W 25-kd-02 S73,91000 57096940 2.04060 
TXU CORP 4300 P 25,AdM 25-AA-M 17019400 170 194 OD GOD 
TYCO INTL LTD NEW COM 2700 P 18-Ja~02 304A~02 7746183 117,61200 (4015017) 
TYCO INTL LTD NEW COM 1300 P 21-MM-00 6-MW-02 4413434 3071045 13,42389 
TYCO INTL LTD NEW COM 3500 P 7-Feb-02 13-MW-02 12057278 9841965 22.45313 
TYCO INTL LTD NEW COM 6,400 P 2SAW-02 2SAw-02 16709027 18076884 (1367857) 
TYCO INTL LTD NEW COM 6,aoo P 30,Apr-02 30-Ajr-02 104OB377 11594000 (11 BW 23) 
TYCO INTL LTD NEW COM 22700 P 25-Jul-02 25~JuW2 18909891 18727500 1,823 111 
TYCO INTL LTD NEW COM 47 P 2"W.00 3OAug-02 74292 109849 (3W 57) 
TYCO INTL LTD NEW COM 3 177 P 22-Aug-00 30-AAQ-02 50.76187 82,23834 (3147647) 
TYCO INTL LTD NEW COM 1,100 P 17-Oct-00 3DAmg-02 17,57450 5169065 (3411615) 
TYCO INTL LTD NEW COM 300 P 29,W~01 30-Aug~02 4,79305 18,79350 (140DD45) 
TYCO INTL LTD NEW COM 276 P 29,J~01 30AL9.02 441408 9,25400 (4,83992) 
TYCO INTL LTD NEW COM 1500 P 23-Fab-01 30-Atg-02 2396523 8078910 (S6,82387) 
TYCO INTL LTD NEW COM 1,600 P I-MM-01 3G.Aug-02 25,56291 88,29600 (6273309) 
TYCO INTL LTD NEW COM 50D P 9-MW-01 30 Aug-02 7 SMS 41 27 072 9D (19OB449) 
TYCO INTL LTD NEW COM 1,200 P 12-MW-01 30-Aug-02 19,172 111 6021600 (410643 a2) 
TYCO INTL LTD NEW COM 1,2W P 30,MN-01 30 Au"2 1917218 51 654 DD (3248182) 
TYCO INTL LTD NEW COM 2.200 P 26-Jul-01 3GAug-02 35.14900 11446600 (79 317 OD) 
TYCO INTL LTD NEW COM I'm P 3-Jan-02 30-At,9.02 25,58291 8809984 (62,53693) 
TYCO INTL LTD NEW COM 4,100 P 18-Jw~W 30Aug-02 6550496 172,44600 (106,94104) 
TYCO INTL LTD NEW COM 1600 P 24-Jan-02 30-Aug-02 2556201 7018896 (4462605) 
TYCO INTL LTD NEW COM I'soo P 294~02 30-Au"2 2875527 6369876 (34,9140 49) 
TYCO INTL LTD NEW COM 2,300 P 30- .)W~02 3GAm"2 36,74668 67,25880 (30,54212) 
TYCO, INTL LTD NEW COM 1400 P 5-Fe"2 3D-Aug-02 2236755 36 372 OD (1400,445) 
TYCO INTL LTD NEWCOM 3 ODO P Web-02 30-Aug-02 4793045 79,11900 (31,18855) 
TYCO INTL LTD NEW COM I'soo P 22,APF-02 30-AUQM 23,96523 43,6a5 55 (1972032) 
TYCO INTL LTD NEW COM 4 9DO P 29AW-02 3D-Aug-02 7828841 83,59400 (5,30759) 
TYCO INTL LTD NEW COM 2,600 P I-May-02 30~2 4153973 49S2714 (7,98741) 
TYCO INTL LTD NEW COM 5 3DO P 134W~02 30-Aug-02 84,67714 6968175 1499539 
TYCO INTL LTD NEW COM 3200 P 21,Jun-02 30-Aug-02 51,12582 4361800 750982 
TYCO INTL LTD NEW COM 16,ODO P ISAIM-01 14-Aug-02 19604369 737.35040 (541,306 71) 
TYCO INTL LTD NEW COM 12 .ODD P 264u~-02 14-Aug-02 147,03276 13086360 1616916 
TYSON FOODS INC CL A 159DO P 25-Jul-02 25-k"2 2DD .022 00 200 SW 25 (91425) 
TYSON FOODS INC CL A 18,700 P 7-Aug-02 30-Aug-02 23199268 227,766 00 4,22668 
TYSON FOODS INC CL A 10,0DO P 12-Aug-02 30,&Aq-02 12408020 1150600D 901026 
TYSON FOODS INC CL A 45W P 7-Aug-02 3G-Au2-02 55 e9O 00 54,8100D 1 080 OD 
U S FREIGHTWAYS CORP COM 5 20D P 3D-Aug-02 I-Sep-02 140 4DO 00 140 270 DID 130 OD 
U S FREIGHTWAYS CORP COM 9DO P I-Sep-02 25-Oct-02 28,39953 2430000 2,09953 
U S FREIGHTWAYS CORP COM 400 P I-Sep-02 4-OU-02 11,59965 10 800 OD 79965 
U S FREIGKTWAYS CORP COM 200 P 1-Sap-02 la-Nov-02 5,a2S 62 5 40D 00 42662 
UBS AG CHFO 80 (REGD) 7700 P I-Feb-02 23-Aug-02 3704S397 34263519 77,13455 78 
UCS S A NPV Sw P 34~1 18-Fet-02 24,32953 25 3B6 40 (1,05687) 
UCS S A NPV 100 P 31~1 I&FebW 4,05492 4,23189 (17697) 
UCB S A NPV 103 P 31~1 15-Feb-02 415087 4,23189 (8102) 
UCB S A NPV 300 P W~I 13-Fab-02 12,10003 12,70D 88 (600 as) 
UCB S A NPV 1100 P 31~1 13~Fe"2 44,36679 46,550 T7 (2,18398) 
UCB S A NPV 20D P 29-Aug-Ot 12-Feb-02 796079 847890 (51811) 
UCS S A NPV 600 P 29-Aug-01 II-Feb-02 23,87556 25,43572 (1581 16) 
UCB S A NPV 1,400 P 30-Aug-01 12-Fe"2 5572554 59 270 BD (354526) 
UCBH HLDGS INC COM 9DO P IS~Oct-01 30-Aug-02 3494748 28 &% 21 6,59127 
UCBH HLDGS INC COM 2700 P 17-Od-01 30,AAQ-02 10484243 95.86054 1898189 
UCBH HLOGS INC COM I 30D P 12-00-01 3G.Au2M 50.18525 3878342 1140183 
UCBH HLDGS INC COM 2,300 P 154OCt-01 30-Aug-02 88,78928 7062265 18,16563 
UC9H HLDGS INC COM 2 20D P 16-00-01 30-Aug-02 8492888 6931513 1551370 
UGI CORP NEW COM 1200 P 3aAug-02 1-SOP-02 42,18GOD 42,18000 000 
UGI CORP NEW COM 700 P 30-Aug-02 I-Sap-02 24 WS 00 2469502 (9D 02) 
UGI CORP NEW COM 15800 P 3D-AUg-02 I-Sep-02 555 370 OD 557,9W 46 (258646) 
UICI 9,700 P 3DAug-02 "ap.02 171,69000 17169000 000 
UICI Soo P 30-Aug-02 1-SOP-02 10 620 00 10,82802 (20802) 
UICI 5300 P 30ALq-02 I-Sep-02 9381000 95 SU 60 (202460) 
UICI 7,ODO P 3GAug-02 I-Sep-02 1 23 9DO 00 M.574 00 (267400) 
UICI 70D P I-Sep-02 20OW-02 1080228 12,39000 (158772) 
UIL HLOG CORP COM 200 P IS-Now-02 200~02 688387 605420 $2947 
ULTIMATE ELECTRS INC 6,100 P 30~2 I-SOP-02 S6,10000 57 SD4 so (150450) 
ULTRATECH STEPPER INC COM 4 20D P 30-AUtM I-SOP-02 53,382 OD 54,033 DD (65100) 
ULTRATECH STEPPER INC COM 4,200 P I-Sep-02 25-Od-02 29,47681 5338200 (23 9D5 19) 
ULTRATECH STEPPER INC COM SOD P 3-SOI:42 25-Od-02 4,21097 7,31598 (310501) 
UMS FINI. CORP I.Soo P 30-AL9-02 I-Sep-02 60,165 DD 60,155 OD GOD 
UMB FINL CORP 4DO P 30~2 I-Sep-D2 IS o" 00 16 337 OD (293 00) 
UMPOUA HLDGS CORP COM 4 ODD P W~2 I-Sep-02 63,400 00 63,69600 (29600) 
UNICREDITO ITALIAN EURO 50 14,600 P I 5-MU-02 24-W-D2 5382867 6266246 (B SM 79) 
UNICREDITO ITALIAN EURO 50 Issm P ISUM-02 24-Oct-02 6980890 70,81716 (11 OBB 26) 
UNICREDITO ITALIAN EURO 50 56 50D P I S .MW-02 S-Nov-02 216,28293 24249512 (26,21219) 
UNICREDITO ITALIAN EURO 50 33600 P 11,Sap-02 S-NovM 12862135 12952216 (9mal) 
UNILAB CORP NEW COM NEW I IOD P slkr~ol 25-MM-02 2648573 17.60D OD 8,89573 
UNILAB CORP NEW COM NEW 20D P 6111~01 25-MW.02 4,81559 435694 45865 
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UNILAB CORP NEW COM NEW 1073 P 64un-01 26-MW-02 2570687 23,37498 2,33169 
UNILAB CORP NEW COM NEW 27 P 6%k"I 27-KIN-02 64556 58819 5737 
UNILAB CORP NEW COM NEW 112 P 25,U-01 274AW-02 Z677 58 2,46400 21388 
UNILAB CORP NEW COM NEW 7S P 3010CI-Oi 27-Mar-02 1 79322 165375 13947 
UNILEVER N V NEW YORK SHS NEW 5010 P 27-NOV-01 29-Au~02 32,54172 28161 70 439002 
UNILEVER N V NEW YORK SMS NEW 1100 P 27-NM-01 2-A"2 71 W2 49 61 9W 74 9 SOS 75 
UNILEVER N V NEW YORK SHS NEW 200 P 10,0~01 30-Aug-02 I I'me 54 10,66800 119264 
UNILEVER N V NEW YORK SHS NEW 1.40D P 27-N~01 3OAug-02 8233894 78,95276 348615 
UNILEVER N V NEW YORK SHS NEW 1200 P 50~01 30-Aug-02 70 57r 23 6859500 3 991 23 
UNILEVER N V NEW YORK SHS NEW SOO P 7-Da"I 3aAug-02 5293217 48,79782 4,13435 
UNILEVER N V NEW YORK SKS NEW SOO P IDO~Ol 3DAug-02 2940670 2666500 2 741 7a 
UNILEVER ORD 1 4P 11500 P 23-JW~02 25-MW-02 91,64225 94,09987 (245762) 
UNILEVER ORD I 4P 16000 P 15-NOV-01 26-MW-02 127,50226 123.05755 4,44471 
UNILEVER ORD I 4P 31,500 P 16-Nov-01 2S-Mar-02 251,02007 24565589 5,35418 
UNION PAC CORP COM 2900 P 26-Jul-02 25-Ju~-02 165,416 DO 165,41600 000 
UNION PAC CORP COM 14 500 P 25-Ad-02 25-Xd-O2 82708000 815,96865 11 11135 
UNION PAC CORP COM 3 30D P 25 JLd-O2 25-JL&02 laS 232 00 18823200 000 
UNION PLANTERS CORP TENN COM 2 20D P 2&Ju~02 25,Ad-02 6z656 00 412,06 00 000 
UNION PLANTERS CORP TENN COM 2700 P 25-Ad-02 25-Ad-02 78 898 00 7699600 0 OD 
UNION PLANTERS CORP TENN COM 11,600 P 25-JuM 25-Jut-02 330,36800 326 W 52 3,51248 
UNION PLANTERS CORP TENN COM 500 P I I-Feb-02 30-Au" 1555353 15,14373 40980 
UNION PLANTERS CORP TENN COM 8,6w P I I-Feb-02 30-Aug-02 20796051 20141166 6 548 85 
UNION PLANTERS CORP TENN COM 2,9DO P I I-Feb-02 30-Aug-02 9D.074 00 87,83366 2,24035 
UNIONBANCAL CORP 5200 P 10.0d.01 13-MM-02 21592675 15600208 59,92457 
UNIONBANCAL CORP 3,600 P 25-J"2 25-JuW2 W,3D4 OD 14653872 (23472) 
UNISOURCE ENERGY CORP COM 3400 P 30-AUD-02 I-SOPQ2 57,73200 5B 027 12 (29512) 
UNISYS CORP 3.700 P 25-Jul-02 25%kd-02 2534500 25 345 OD ODD 
UNISYS CORP 22.700 P 25-Ad-02 25-A"2 15549500 152,57124 2,92378 
UNISYS CORP 7,300 P 13-Jun-01 30-Aug-02 64,97000 93,59111 (2882111) 
UNISYS CORP 300 P 14%kn,41 30-ALW02 267000 3.848 94 (1 17B S4) 
UNISYS CORP 25,700 P 14,Jun-ol 3DAug-02 22923965 329,72555 4100,456 21) 
UNIT CORP COM 5SOO P 30,~02 I-Sep-02 98,000 DO 95,W7 04 219296 
UNIT CORP COM 20D P I-Sep-D2 4-OCt-O2 3.7SISS 3,50000 251 sa 
UNITED BANKSHARES INC W VA 6 ODD P 30-Aug-02 I-Sep-02 18247200 182.47200 000 
UNITED aANKSlHAFtES INC IN VA 400 P 30-A." I-SBp4a2 1216480 12 331 OD (16820) 
UNITED DEFENSE INDS INC 1500 P 30-Aug-02 I-Sep-02 33,67500 3367500 000 
UNITED DEFENSE INDS INC 1100 P 30-Aug-02 I-Sep-02 2469500 24 7117 95 (9295) 
UNITED DEFENSE INDS INC 2 60D P I-Sep-02 2G-0~02 5973530 55,37000 1,365 8D 
UNITED DEFENSE INDS INC 700 P 2510CI-02 20-08~02 1605271 1541925 66346 
UNITED DOMINION RLTY TR INC 7,60D P 25-Jul-02 2&Ad-02 11194800 110772-28 117572 
UNITED DOMINION RLTY TR INC SOO P 20-Fe"I 30-Aug-02 824285 5,72250 2,5M 35 
UNITED DOMINION RLTY TR INC 1,000 P 20-Feb-Ol 3OAmg-02 1648570 11 4266G 5,D59 10 
UNITED DOMINION RLTY TR INC 400 P 21-Feb-Ol 30,~ 659428 455400 201028 
UNITED DOMINION RLTY TR INC 200 P 21-Feb.01 3DALO-02 3,29714 2,29284 100430 
UNITED DOMINION RLTY TR INC 300 P 22-Feb-Ol 30-Aug-02 4.94571 3,"9 91 1,49580 
UNITED DOMINION RLTY TR INC 400 P 23-Feb-01 30-Aug-02 6596428 461096 198332 
UNITED DOMINION RLTY TR INC 100 P 26-F*"l 30-Aug~02 164857 117719 47138 
UNITED DOMINION RLTY TR INC 5,50D P 27-Feb-01 30-Aug-02 90,67137 6832505 24,34632 
UNITED DOMINION RLTY TR INC ISO P 2-Apr-Ol 30,~ 296743 2,21e 50 74893 
UNITED DOMINION RLTY TR INC 225 P 22-May-01 30AUgM 3,70928 304313 66615 
UNITED DOMINION RLTY TR INC 300 P 3D-k"l 3GAug-02 4,94571 4,18350 76221 
UNITED DOMINION RLTY TR INC 5200 P 20-Aug-02 3D~2 8572568 8344960 227606 
UNITED HEALTH GROUP INC COM 100 P 3-J&~02 24-Apr~02 8,69645 696950 172690 
UNITED HEALTH GROUP INC COM 200 P 3-Jan-02 14-Ju"2 IS WI 33 13,0900 4,92233 
UNITED HEALTH GROUP INC COM 3,500 P 25-Jul-02 25-Jul-02 30534000 30534000 000 
UNITED HEALTH GROUP INC COM 4,300 P 2S-JLA-02 25-Jul-02 375 132 OD 375,13200 ODD 
UNITED HEALTH GROUP INC COM 160001 P 25,Jul-02 25-Jul-02 1,39584000 1.406 208 40 (1036640) 
UNITED HEALTH GROUP INC COM 100 P 3-Jon-02 18-OOC-02 8,iS025 696950 121075 
UNITED NATL INC 2.80) P 30,Ug-02 1-Se"2 5670000 59,13600 (2.436 DO) 
UNITED ONLINE INC COM 7300 P 30-Aug-02 I-Sep-02 94,02300 9553921 (1516-21) 
UNITED OVERSEAS BANK SGSI 18884 P 26-Mw-W 14-Feb-02 15178089 107,76854 44,01235 
UNITED OVERSEAS BANK SGSI 5,136 P 22-Mw-00 14-Feb-02 41,32457 3273622 9,56835 
UNITED OVERSEAS BANK SGSI 6884 P 22-MM-00 10-Apr-02 5444002 4375027 1068975 
UNITED OVERSEAS BANK SGSI 2136 P IO-M2y-0O 10-Apr-02 1694112 1402062 292050 
UNITED OVERSEAS BANK SGSI 12000 P 5-13~01 12-0w,02 814239S 81,280 84 13512 
UNITED OVERSEAS BANK SGSI 8,000 P 54)ec.Ol 13438C .02 5382390 5419256 (36866) 
UNITED OVERSEAS BANK SGSI 7,OD0 P 54)~Ol I&Oec-02 4642834 47.41849 (9910 15) 
UNITED PARCEL SERVICE OF AMERICA. INC 10000 D 13-Oct-92 15,Aan-02 56010000 7015000 48996000 
UNITED PARCEL SERVICE OF AMERICA INC 10,ODD 0 13-Oct-92 16-Jan-02 560 SW 00 7015000 490,383 DO 
UNITED PARCEL SERVICE OF AMERICA INC 10,000 0 13-Ocl-92 17-Ja"2 58336700 70,15ODO 493.21700 
UNITED PARCEL SERVICE OF AMERICA, INC 10 ODD 0 114DCI-92 18-Jar,02 565,03300 70,15000 494,883 DO 
UNITED PARCEL SERVICE OF AMERICA INC 10000 D 134Dcf-92 22-ta"2 582,26700 7015000 49211700 
UNITED PARCEL SERVICE OF AMERICA, INC III MO D 1340cl-92 23,J4n,02 lr5 057 00 71111000 494,917 OD 
UNITED PARCEL SERVICE OF AMERICA, INC 10000 D 13-Oct-92 24%14V~02 56096700 7015000 498 SIT 00 
UNITED PARCEL SERVICE OF AMERICA. INC 10,00D D 13-OcI-92 25-Jan-02 587 133 OD 7015000 495,98300 
UNITED PARCEL SERVICE OF AMERICA INC 50000 D 13~Od-92 01-Feb-02 2,11M.635 00 350,750 DO 2,487,8115 00 
UNITED PARCEL SERVICE OF AMERICA. INC 50000 0 13-Od-92 08-Feb-02 2,813,435 00 350,750 OD 2 462 S&5 00 
UNITED PARCEL SERVICE OF AMERICA. INC 50000 D 13-00-92 i5-Feb-02 2.8218 SOO 00 350,75000 2,4118,050 00 
UNITED PARCEL SERVICE OF AMERICA, INC 40 OOD 0 13-Oct-92 22-Feb-02 2 272 875 20 280,60000 1992.07520 
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UNITED PARCEL SERVICE OF AMERICA, ING 50000 0 13400-92 01-MW-02 2 917,865 OD 350,75D OD 2,56711500 
UNITED PARCEL SERVICE OF AMERICA INC WOOD D 13~Oct-92 08-MW-02 2,99533500 35075000 2644,58500 
UNITED PARCEL SERVICE OF AMERICA. INC 50000 0 134DCt-92 15-MW-02 3,003,935 00 35D.750 00 2,653,19500 
UNITED PARCEL SERVICE OF AMERICA. INC 40,000 D 13-W-92 21-MM-02 2,41663200 28D 600 00 2.13603200 
UNITED PARCEL SERVICE OF AMERICA. INC 150000 D 13-W-92 12-Apr-02 9,060 ODO 00 1 052 250 DO 8007,75000 
UNITED PARCEL SERVICE OF AMERICA, INC 50,000 D 134Dct-92 19-Apr-02 304433500 35075000 2,03 SRS 00 
UNITED PARCEL SERVICE OF AMERICA INC 5O'Ooo D 13-Oct-92 26-Apr-02 3,02210000 350 750 DO 2671,35000 
UNITED PARCEL SERVICE OF AMERICA INC 50 ODD D 134DCt-92 03-May-02 2,995 135 DO WO 750 00 2 644,3115 00 
UNITED PARCEL SERVICE OF AMERICA INC 50 ODD D 134)ct.92 10-May-02 296006500 350 750 DO 2 WS,315 00 
UNITED PARCEL SERVICE OF AMERICA, INC 50000 D 13-Oct-92 1744ay-02 2 969 700 OD 350,75000 2 618 950 DO 
UNTIED PARCEL SERVICE OF AMERICA INC 50 ODD D 13-W-92 24-May-02 292306500 35075000 2,57231500 
UNITED PARCEL SERVICE OF AMERICA, INC 40 ODD D IU)ct-92 31-May-02 2,359,068 00 280.60000 2,078,468 00 
UNITED PARCEL SERVICE OF AMERICA INC 50 ODD D 13-Od-92 07-Jun-02 306950000 350 750 O'D 271775000 
UNITED PARCEL SERVICE OF AMERICA INC 50000 D 13-W-92 14-Jun-02 3,119.&V 00 350,75000 276878000 
UNITED PARCEL SERVICE OF AMERICA INC 50000 D 13~Oct-92 21-Jun-02 3,116,36500 350.75000 2,765 615 OD 
UNITED PARCEL SERVICE OF AMERICA INC 50,000 D 13-W-92 28-Jun-02 304134500 35075000 289059500 
UNITED PARCEL SERVICE OF AMERICA INC 40000 D 13 W-92 05-Jul-02 2,439,032 00 250,60000 215923200 
UNITED PARCEL SERVICE OF AMERICA INC 6,250,51S D 13-Oct-92 19-Jul-02 418,788,53123 4390348273 374 1385 048 50 
UNITED PARCEL SERVICE OF AMERICA. INC 1419864 D l"ay-es 19-Jul-02 95 D10 199 55 165946605 93,350,733 51 
UNITED PARCEL SERVICE OF AMERICA. INC SD,068 D 26-Oct-89 19-Jul-02 3,351,M 52 14,65841 333698011 
UNITED PARCEL SERVICE OF AMERICA INC 7,271,=3 D 31-De~69 19-A"2 486,574,630 69 1 10458422 405,470 046 47 
UNITED PARCEL SVC INC CL B SOO P 3-Jan-02 12-Feb-02 45,39531 43.90000 1,49531 
UNITED PARCEL SVC INC CL B 12,700 P 25-Jul-02 251-Jul-02 79006700 790,06700 000 
UNITED PARCEL SVC INC CL B 19,50D P 25-Jul-02 25,Jul-02 1,213,095 00 1,201,445 70 11,64930 
UNITED PARCEL SVC INC CL 0 8100 P 2&Jul-02 25-Jul-02 SM,901 DO 503.90100 ODD 
UNITED RENTALS INC COM 10300 P 25-Jul-02 25,11il-02 144.2DO 00 W 366 99 (1,16699) 
UNITED STATES CELLULAR CORP 1,200 P 25-Jul-02 25-Jul-02 2850000 29.5M 00 (1,05300) 
UNITED STATES STEEL CORP 3900 P 14-Aug-Ol 29-May-02 7977794 78 4DS 77 1 .37117 
UNITED STATES STEEL CORP 6,800 P 15-Aug-Ol 29-May-02 180,01177 179,93272 71905 
UNITED STATES STEEL CORP 1200 P 25-JLd-02 25-Jul-02 1950000 1950000 000 
UNITED STATES STEEL CORP 7,100 P 25-Jul-02 25-Jul-02 11537500 11161342 3 761 Sa 
UNITED STATIONERS INC COM Boo P 4-Sep-Ol 6-May 02 3087370 26,71054 6,16306 
UNITED STAT10NERS INC COM 3DO P 4.sep-oi 7-May-02 1149265 9,64149 185116 
UNITED STATIONERS INC COM Soo P 4-SOP-01 8-May~02 18.997 82 1606915 292867 
UNITED STATIONERS INC COM 1,200 P 4-Sep-Ol 3-May-02 4653146 3B,565 96 8,26550 
UNITED STATIONERS INC COM SOO P 4-SOP-01 3-May-02 19,32441 1606915 325526 
UNITED STATIONERS INC COM I ?Do P 4-Sep-Ol lll-Ju~02 3769124 3535213 2,33911 
UNITED STATIONERS INC COM Soo P 5-Sep-01 IB-Ju~02 2055886 1981500 74386 
UNITED STAT10NERS INC COM 1,200 P esep-01 ISmJun-O2 41,11772 39,82236 1 ~95 36 
UNITED STATIONERS INC COM 3300 P 6-Sep-Ol 19-Jun-02 104,02012 109,61149 (5,491 37) 
UNITED STATIONERS INC COM SOO P 21-Sep4l 19-Jun-02 18,91275 16 370 T7 2,541 98 
UNITED STATIONERS INC COM 8,200 P 30-Aug-02 1-Sep-02 225,50000 226,17322 (67322) 
UNITED SURGICAL PARTNERS INTL law P 20mMW-02 30-Aug-02 53,34139 4D.469 22 1287217 
UNITED SURGICAL PARTNERS INTL 1100 P I-Apr-02 30-Aug-02 32.59752 2645280 G,i44 72 
UNITED SURGICAL PARTNERS INTL 1000 P 2-Apr-02 30-Aug-02 2963411 24,06480 5,54931 
UNITED SURGICAL PARTNERS INTL 200 P 3-Apr-02 30-Aug-02 5,92582 41,81ODD 1,11682 
UNITED SURGICAL PARTNERS INTL 39W P 3-Apr-02 30-Aug-02 11557302 964 18734 2138568 
UNITED SURGICAL PARTNERS INTL 3,900 P 4-Apr-02 30-Aup-02 115 5r3 02 94,OD2 87 21 .57015 
UNITED SURGICAL PARTNERS INTL SOO P 5-Apr-02 30-Aug-02 17,711046 1450080 327965 
UNITED SURGICAL PARTNERS INTL 12M P IO-Apr-02 30-Aug-02 35 WO S3 312W 00 4,300 93 
UNITED SURGICAL PARTNERS INTL 80D P IS-Apr-02 30-Aug-02 23,70729 20,406440 330289 
UNITED TECHNOLOGIES CORP COM 100 P 3-Jan-02 22-Feb-02 695264 654250 41014 
UNITED TECHNOLOGIES CORP COM 100 P 3-Jar,02 5-Feb-02 076648 6,54250 21390 
UNITED TECHNOLOGIES CORP COM 100 P 3-Jen-02 28-MW-02 743638 654250 893 aa 
UNITED TECHNOLOGIES CORP COM 5,400 P 25-Jul-02 2-1,Jul-02 353,70D 00 353,70000 000 
UNITED TECHNOLOGIES CORP COM 27,700 P 25-Jul-02 25-A"2 1,81435000 177831230 3803770 
UNITED TECHNOLOGIES CORP COM 7.200 P 25-Jul-02 25,JUI-02 47160000 47t 600 DO 000 
UNITED TECHNOLOGIES CORP COM 100 P 3-Jan-02 22-Jul-02 606281 654250 (47969) 
UNITED TECHNOLOGIES CORP COM 200 P 28-J~02 30-Aug-02 1197364 1361224 (1,83860) 
UNITED TECHNOLOGIES CORP COM SOO P 15-Aug-02 30AUg-02 2993409 30,67400 (73991) 
UNITED TECHNOLOGIES CORP COM 1,800 P 4-ArH)2 30-Aug-02 10690200 118 980 72 (1207872) 
UNITED TECHNOLOGIES CORP COM 400 P 5-Jw,02 30-Aug-02 23,75600 27,13536 (337936) 
UNITED TECHNOLOGIES CORP COM 100 P 28-A~02 30-Aug-02 593900 6 829 50 (890 50) 
UNITED TECHNOLOGIES CORP COM 60D P 28-A~02 30-Aug-02 35,634 DO 40,83672 (520272) 
UNITED THERAPEUTICS CORP DEL I'm P 3OAug-O2 I-Sep-02 19 1 10 00 1924598 (13598) 
UNITED THERAPEUTICS CORP DEL 5 000 P 3DAug-02 I-Sep-02 73,50000 74,725 DO (1,M DO) 
UNITED THERAPEUTICS CORP DEL 700 P 1-Sep-02 13-Sep-02 1144549 10,290 00 115549 
UNITED THERAPEUTICS CORP DEL 200 P 1-Sep.02 18-140*02 3.31530 2,940 OD 37530 
UNTJ ED THERAPEUTICS CORP DEL 1.300 P 1-Sep-02 20-DWA)2 22,258 DS 19,11000 314308 
UNITEDGLOBALCOM CL A 5200 P 25-Jul-02 25~Jul-02 962000 10691 72 (1 071 72) 
UNITRIN INC COM 1,500 P G~Mar-02 ISAX-02 6275811 W.675 00 2 Oa3 11 
UNITRIN INC COM 3700 P 7-Mw-02 I&Apr-02 154 aO3 33 149 258 OD 5,545 33 
UNITRIN INC COM 1100 P 7-Mm-02 19,Apf-02 4587411 4437400 150011 
UNITRIN INC COM SOO P 7-MW-02 19,W-02 2501024 24,20400 80624 
UNITRIN INC COM 3300 P 25,Jul-02 25-JLd-02 104.973 OD 10498191 (891) 
UNIVERSAL COMPRESSION HLOGS 3700 P 30-Aug-02 I-Sep-02 72 261 DO 73,66182 (1,40082) 
UNIVERSAL COMPRESSION HLDGS am P I-Sep-02 25-Oct-02 14.19221 15,624 DO (143179) 
UNIVERSAL FST PRODS INC 100 P 24-D~98 I-Sep-02 202100 1,98325 3775 
UNIVERSAL FST PRODS INC 600 P 2%0~98 I-Sep-02 1212600 12,075 OD 5100 
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UNIVERSAL FST PRODS INC 400 P 23-Sep-99 I-sep-m 809400 650000 I,5s4oo 
UNtVERSAL FST PRODS INC 20D P 1"~99 I-Sep-02 4 .042 CID 2,73704 130496 
UNIVERSAL FST PRODS INC 200 P ll-N~99 I-sep~ 4042.00 2.750 OD 129100 
UNIVERSAL FST PRODS INC 30D P 19-NOV-09 I-SOP-02 8,083 OD 4,23750 tam so 
UNIVERSAL FST PRODS INC 40D P 7-0~99 I-SdPD2 808400 612500 1,95900 
UNIVERSAL FST PRODS INC 29M P 23wMw-00 I-SOP02 58,609 OD 37.700 DD 2090900 
UNIVERSAL FST PRODS INC 9w P 23-Jan-01 I-Sell-02 18 Ia90D 1203750 6,15150 
UNIVERSAL FST PRODS INC 400 P 22-May-02 I-SOP-02 11,0114 00 998908 (1005 08) 
UNIVERSAL FST PRODS INC Soo P 234~2 I-Sap-02 1010600 129831S (2 1156 15) 
UNIVERSAL FST PRODS INC 9DO P 24-May-02 I-Sep-02 18,1890D 2369547 45 WS 47) 
UNIVERSAL FST PRODS INC 1,00D P 28-May-02 I-SOP-02 2021000 2577890 (5,56590) 
UNIVERSAL FST PRODS INC 600 P 29~MjrpW I-Sep-02 12,126 OD 15,61268 (348666) 
UNIVERSAL FST PRODS INC 1,275 P 29-Jul-02 I-SOP-02 2576776 2407391 169384 
UNIVERSAL FST PRODS INC 25 P 30,Aug-02 1,-4p-02 60525 49375 1150 
UNIVERSAL FST PRODS INC ?w P 30-AAig-02 i-Sep-02 14 147 OD 13,94897 19003 
UNIVERSAL FST PRODS INC SADD P 3GAug-02 I-SOP-02 121,26000 118,66000 240000 
UNIVERSAL FST PRODS INC I'Sw P 6-JL&ga I-SOP-02 3031500 2475000 556500 
UNIVERSAL FST PRODS INC 400 P 20-Jul-98 I-SOP02 8 0114 OD 7,265 4a 81852 
UNIVERSAL FST PRODS INC 40D P 21-Aug-98 I-Sep-02 808400 643920 1,64480 
UNIVERSAL FST PRODS INC 400 P 21-Od-98 I-Scp-02 8,0114 00 613672 1,94728 
UNIVERSAL FST PRODS INC 20D P 13-N~98 I-SOP-02 4,04200 375000 m Do 
UNIVERSAL FST PRODS INC I'm P S-D~98 I-Sep-02 24,252 OD 23,90D 76 35124 
UNIVERSAL HEALTH SVCS INC CL B 4,80D P IG-Feb-01 12-Feb-02 202,29392 203 475 12 1 lal 20) 
UNIVERSAL HEALTH SVCS INC CL B 5 40D P 14-Jan-02 12-Feb-02 227,55066 216 270 OD 1131066 
UNIVERSAL HEALTH SVCS INC CL 8 20D P 3-Jan-02 5-Feb-02 835387 8,205 OD 6887 
UNIVERSAL HEALTH SVCS INC CL B 100 P 34arr-02 204AM-02 399943 4,14250 (14307) 
UNIVERSAL HEALTH SVCS INC CL 8 100 P 3-Jan-02 24-Apr-02 4,72860 4,14250 58610 
UNIVERSAL HEALTH SVCS INC CL B 100 P 3-Jan-02 B-Apr-02 4 418 3a 414250 27586 
UNIVERSAL HEALTH SVCS INC CIL 8 Ism P 16-Feb-01 13%kw,02 88,77332 7658300 12,21032 
UNIVERSAL HEALTH SVCS INC CL B 1 20D P 22-Feb-01 13-Jun-02 59,18222 40,97400 920822 
UNIVERSAL HEALTH SVCS INC CL B 5700 P 254ul-02 25-JuW2 251,256 OD 25186647 (61047) 
UNIVISION COMMUNICATIONS INC 500 P 3-js~02 13~Feb-02 21,28718 2D,262 50 102468 
UNIVISION COMMUNICATIONS INC GOOD P 12-Feb-02 25-JLO-02 148,84a 31 250 Sa3 60 (102,135 29) 
UNIVISION COMMUNICATIONS INC 2600 P 25-Jula2 26-Jul-02 6630000 66 300 DID 000 
UNIVISION COMMUNICATIONS INC 10 8W P 25,Jul02 25",ljw2 275 40D 00 281 462 01 (6062041 
UNIVISION COMMUNICATIONS INC 1,4w P 12-Feb-02 &Aug~02 24 852 33 58,56254 (3371051) 
UNIVISION COMMUNICATIONS INC 9 40D P 13-Feb-02 8-Aug--02 ISSBOS64 40087240 (234 WS 76) 
UNIVISION COMMUNICATIONS INC 3500 P 28,kr~02 S-Aug-02 6213082 110,18140 (48 050 5B) 
UNIVISION COMMUNICATIONS INC I SIM P I-Aug-02 B-Aug-02 26112750 41 74500 (15,11750) 
UNIVISION COMMUNICATIONS INC 2,2W P 12-Feb-02 5-AL9-02 5216262 92,02732 (3985470) 
UNIVISION COMMUNICATIONS INC 400 P 54W,02 27-SOP-02 9 643 70 1621000 (656830) 
UNIVISION COMMUNICATIONS INC 400 P IJanM I I-Sep-02 9 ou SB 16.21000 (8,34542) 
UNIVISION COMMUNICATIONS INC 300 P 3-J&~02 16~Od-02 7 202 9) 12,15750 (495460) 
UNIVISION COMMUNICATIONS INC 200 P 3,Jan-02 24-Oct-02 540783 010500 (259717) 
UNIVISION COMMUNICATIONS INC 200 P -~Ja~W 20-N&~W 5,79382 810500 (231118) 
UNIVISION COMMUNICATIONS INC 200 P 340~02 It-Nov-02 5,34197 8,10503 (2,76303) 
UNIVISION COMMUNICATIONS INC 100 P 3-Jan-02 243acM 3,20450 405250 (84800) 
UNOCAL CORP COM 2700 P 25-AdM 25-Jul-02 80,9146 OD 80 946 OD ODO 
UNOCAL CORP COM 17300 P 25-JuW2 25-jul-02 518,65400 523,12086 (446686) 
UNOCAL CORP COM 3600 P 19-sepoo IS-Jul-02 117,71645 13109040 (13 373 W 
UNOCAL CORP COM IS,0D0 P 19-SOP00 14-Aug-02 506.587 24 54821000 (3962276) 
UNOCAL CORP COM so P ig-Sep-00 14Aug-02 170500 1,82070 (11570) 
UNUMPROVIDENT CORP 2,700 P 25-JL6.02 25,hA-02 50,94900 50,94900 000 
UNUMPROVIDENT CORP 17 20D P 25,lul-W 25,Ad-02 324SS400 322,72188 184212 
UNUMPROVIDENT CORP 29W P II-Mw-02 30AUg-02 6716400 83.79057 (166NS7) 
UNUMPROVIDENT CORP SOD P 11-MW-02 30-Aug-02 20 676 all 26 .00397 (5,32709) 
UNUMPROVIDENT CORP I'Sm P 12-MM-02 %)-A~ 3675889 4551200 (875311) 
UNUMPROVIDENT CORP 1,7010 P 124Aff-02 3DAUQ.02 3905632 4738750 (8,33118) 
UNUMPROVIDENT CORP sow P 13-MM-02 3NAug-02 12566612 15696800 (28,31188) 
UNUMPROVIDENT CORP 8,900 P 214~W 3DAup-02 158,52272 17321622 (14 M 50) 
UPM4"MENE OY NPV 1023 P 440ct-00 23,JuM 3293135 2594378 6 SB7 57 
UPM-KYNIMENE OY NPV 6T7 P 4-0c~W 19-Ad-02 24 .25005 17,16905 700100 
UPM-KYMMFNE OY NPV 40D P 4-Od-0D 22.JLd-02 1373139 1014420 3,58719 
UPWKYMMENE OY NPV 50D P 4-Od-OD 22-AA-02 1710099 12,680 25 442074 
UPM-KYMMENE OY NPV 7DO P 4-Oct-00 17-Jul-W 25,53664 1775235 778429 
UPM-KYMMENE OY NPV 700 P 4-Od-W 18-Jul-02 25 .57621 17,75235 782386 
UPM-KYMMENE OY NPV 400 P 4-Od-00 17-JuW2 14,60230 10,1" 20 445810 
UPM-KYMMENE OY NPV 1100 P 4.00-W I&Jul-02 4006262 27 895 54 12,16008 
UPM-KYMMENE OY NPV 100 P 4-OCWO 1546-02 380721 2SM05 1,27116 
UPMXYMMENE OY NPV 30D P 22-MM-00 12-Ad-02 11 .23751 8.25742 296009 
UPM-KYMMENE OY NPV 100 P 4-Od-OD 12.JW42 3,74554 2 SW 05 120979 
UPM-KYMMENE OY NPV 200 P 22-MW-00 11-jum 7WS48 5,5134 95 20SO53 
UPMKYMMENE OY NPV aw P 22-MM-OD 10%him 3064550 22,01080 862570 
UPMXYMMENE OY NPV 20D P 22-MW-00 9,AA-02 779702 5 5DI 95 229207 
UPM-KYNMENE OY NPV I 9DO P 20,hr,02 13-e4j:42 57,80260 78,51030 (20,70770) 
UPWKYMMENE OY NPV SOD P 2GJw~02 IS-SepG2 2437301 3305697 (B GB3 96) 
UPM-KYMNIENE OY NPV ZODO P 204~W IS-Sep-02 ED 6a5 20 8264243 (2195723) 
UPM-KYMMENE OY NPV 1200 P 211JW~02 17-Sep,02 3636469 49,59545 (1322076) 
URSCORPNEW 6,200 P 30-Aug-02 I-qep-02 145 390 OD 146,66100 (127100) 
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URSCORPNEW 800 P 30-Aug-02 I-Sep-02 18,76000 1858800 17200 
URSCORPNEW 13 4DO P 30-Aug-02 I-Sep-02 314= OD 31160494 262506 
URS CORP NEW 3.500 P 13-Sep-02 44)ct-02 59,19371 59.2112 30 (8859) 
URS CORP NEW 14 200 P 154Dd.Z2 24045128 332,99000 (9253872) 
URS CORP NEW 6200 P I-SOP-02 340ct-02 10873349 M 390 DO (3865651) 
US BANCORP DEL COM NEW 1,200 P 27-Feb.01 iO-JuW2 25,88322 23,70291 218031 
US BANCORP DEL COM NEW 22 20D P 25-JuI-O2 25-A"2 41047800 41047800 000 
US BANCORP DEL COM NEW 23600 P 2&J,6-02 2-~JuP02 43536400 436,36400 DOD 
US BANCORP DEL COM NEW Ill 500 P 25-JuI-02 2&Jul-02 2,061 635 DO 208081300 (1917800) 
US BANCORP DEL COM NEW 5200 P 25%kd-02 25-JuW2 98 148 DO 9621300 (65 DD) 
US BANCORP DEL COM NEW 10734 P lo-oct-ol 30-Aug-02 231 21735 19283953 38,37782 
US BANCORP DEL COM NEW 2,400 P 22-Od-01 3GAug-02 5169750 41,86296 983460 
US BANCORP DEL COM NEW 3,966 P 20-NOV-01 3D-AWQ2 9543022 7245723 12,97299 
US BANCORP DEL COM NEW 34 P 26-Nov-01 30-Aug-02 73807 62117 11490 
US BANCORP DEL COM NEW 9034 P 27-Fc"I 313,~ 194 12991 ITS 433 49 15 SM 42 
US BANCORP DEL COM NEW I P 27-Fe"I 30-Aug-02 1074 000 1074 
US BANCORP DEL COM NEW 4 ODD P 7-May-Ol 30AXia-02 85,95000 8432640 1,63360 
US BANCORP DEL COM NEW 1.766 P 10-OC-01 30-Aug-02 3795134 31,72672 622462 
US ONCOLOGY INC COM 1800 P 3DAug-02 I-Sep-02 15,26580 1525580 000 
US ONCOLOGY INC COM 8,200 P 30-Aug-02 I-Sep-02 69,54420 7185490 (2,31078) 
USA ED INC COM too P 3-Jan-02 22-Jar,02 a.702 36 7964750 75488 
USA ED INC COM I 3DO P 3O-Oci-OO 25-Feb-02 119,53320 7371910 45 a14 10 
USA ED INC COM 300 P 30-oct-00 B-Apr-02 2848888 1701210 11,47678 
USA ED INC COM 200 P 30-Od-OD 9AW-02 19,06514 1134140 7,72374 
USA ED INC COM 200 P 30-Oct-00 3~Apr-02 19 40D 65 11,34140 805915 
USA ED INC COM 300 P 30-Oct-00 6-Apr-02 2871771 1701210 11,70561 
USA ED INC COM I too P 30-Od-00 4-Apr-02 105,31962 6237770 42,9641 92 
USA INTERACTIVE 17500 P 2S.Jul-02 25-Jul-02 33617500 342,11100 (5,936 OD) 
USA INTERACTIVE 200 P 3-Jan-02 12-JUI-02 4,72385 548500 (76115) 
USA INTERACTIVE 40D P 3,Jw~02 24-Od-02 1006769 10.970 OD (90231) 
USA INTERACTIVE 3DO P 3-Jan-02 16-Oct-02 S,oos so 822750 (222070) 
USEC INC COM 22800 P 30-Aug-02 I-Sep-02 170,630 DO 17006500 56500 
USEC INC COM 3300 P I-Sep-02 IS-No"2 2279241 2491500 (2,12259) 
LIST INC COM 2000 P 25,hA.02 25-JUI-02 55 SOD DO 55 SOD OD 000 
LIST INC COM 3300 P 25-Jut-02 25-JuI-02 92,07000 91,55256 51744 
UST INC COM 8600 P 25,JuW2 25,JuW2 239,94000 23994000 000 
UT STARCOM INC COM 9400 P 25-Ju"V 25-Jul-02 147,76a 00 145,54972 (88172) 
UT STARCOM INC COM 200 P 3-Ad-02 19-Sep-02 3,01591 3,75380 (73789) 
UT STARCOM INC COM 100 P 30-JuHM I S-Sap-02 1,50795 1801 DO (29305) 
UT STARCOM INC COM 300 P 30-JuHn I-Nov-Q2 526834 5,40300 (13666) 
VFCORPCOM 1,200 P 25,Jul-02 25-Jul-02 4411200 44,112 DO 000 
V F CORP COM 8,003 P 25-Jul-02 25-Jtd-02 220,56000 22043760 12240 
VALASSIS COMMUNICATIONS INC 50D P 2,Jan-02 15-Apr-02 15,91972 1746760 145212 
VALASSIS COMMUNICATIONS INC 2,100 P 2-Jan-02 16-Apr-02 7972388 73,353 92 6,35996 
VALASSIS COMMUNICATIONS INC 3600 P 26,JuH)2 25-Jul-02 118,62000 iia.62ooo ODD 
VALERO ENERGY CORP COM NEW 7,100 P 25-Jut-02 25-Ju"12 225,283 OD 22414984 1,13316 
VALERO ENERGY CORP COM NEW SOD P 5-Feb-Ol 30-Aug-02 1618101 18841 15 (266014) 
VALERO ENERGY CORP COM NEW 3800 P B-Feb-Ol 3aAug-02 122,97569 140,23900 (1726331) 
VALERO ENERGY CORP COM NEW 100 P 13-Mm,02 14-Aug-02 341990 4,83239 (141249) 
VALERO ENERGY CORP COM NEW 700 P 14-Mm-02 14,~ 23.939 2a 33,601 82 (966254) 
VALERO, ENERGY CORP COM NEW Sao P 15-MW-02 14-Auq-02 2051938 2840094 (7.58156) 
VALERO ENERGY CORP COM NEW BOO P 2-May-02 14Aug.02 30 T79 07 3771720 IS 93a 13) 
VALERO ENERGY CORP COM NEW 700 P i3-MM-02 7-Au"2 22,07824 33,82673 (11 74549) 
VALERO ENERGY CORP COM NEW 1500 P 12-MW-02 7-Aug-02 4731052 70,13535 (2282483) 
VALERO ENERGY CORP COM NEW 100 P 13-MW-02 7-Aug-02 3,15403 4,76600 (181197) 
VALERO ENERGY CORP COM NEW 1600 P 5-Fob-01 30-Aug-02 51 952 OD SO 291 68 (8,33968) 
VALERO ENERGY CORP COM NEW 12000 P 22-Moy-02 14-Aug-02 41021364 501,344 40 (9113076) 
VALERO ENERGY CORP COM NEW 6 DOD P 29-M2y-02 I"Lg-02 205 ios a2 230 133 OD (25 026 IS) 
VALLEY MAIL. BANCORP 8700 P 25,k"2 25-Jul-02 177 550 OD 174,34874 320128 
VALMONT INDS INC COM 200 P 19-OC-00 29-JuI-D2 432525 3 775 00 SSO 25 
VALMONT INDS INC COM 2DO P 19-oct-00 30-JuW2 4.32919 3 T75 GO 55419 
VALMONT INDS INC COM 400 P 19-00-W 3D-Aug-02 987170 7'sw 00 232170 
VALMONT INDS INC COM SOD P 24-OCI-00 30-A~02 1974340 1560000 414340 
VALMONT INDS INC COM SDO P 26-Ocl-00 30,~ 1974340 15,500 OD 4,24340 
VALMONT INDS INC COM 4,ODO P 31-00-00 30-Aug-02 98,71702 78,ODO 00 20,71702 
VALMONT INDS INC COM 3,900 P ISD~00 30-ALV.02 0624910 7361250 2263660 
VALMONT INDS INC COM 700 P 23.Jm,-OI 30-Aug-02 17,27548 13,56250 371298 
VALMONT INDS INC COM 350 P 22-Mgy-01 30-Aug-,02 8,63774 5.72250 291524 
VALMONT INDS INC COM 300 P 3DW-01 30-AL,"2 740378 4 SM GO 2,76578 
VALMONT INDS INC COM 750 P 30-Now0l 30-Aug-02 III sDg 44 1 I'sm 00 ORS944 
VALMONT INDS INC COM 2600 P 30-Nov-01 1-Sep-02 63,703 00 40,D40 00 2366000 
VALSPAR CORP 3,500 P 25-JUI-02 25-JL&02 136.45000 13493970 51030 
VALSPAR CORP SOD P 30-ALW02 I-Sep-02 2027000 20,33700 (6700) 
VALSPAR CORP 19,000 P 3DAug-02 1-Sep-02 77026000 T72 340 50 (2,00050) 
VALUEVISION MEDIA INC CL A 2 SOD P 3DAug-02 I-Sep-02 35,57500 35,575 OD 000 
VALUEVISION MEDIA INC CL A l,SDO P 3D-ALV-02 I-Sep-02 22,76500 2328688 (51055) 
VALUEVISION MEDIA INC CL A 4,100 P I-Sep-02 134~2 5469399 58 343 GO (3.64901) 
VALUEVISION MEDIA INC CL A 200 P 3,Sep-02 13-Sep-02 2 W8 DO 271080 (4280) 
VANS INC COM 200 P 9-Ad-99 I&Apr-02 ZSOI 54 2 425 OD 7654 
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VANS INC COM Soo P 12-Jul-99 16-Apr-02 6,253 W 612825 12561 
VANS INC COM 40D P 13-Ad-99 16-Apr-02 5,00309 5,02044 (1735) 
VANS INC COM 100 P 15-Jul-99 16-Apr-02 125077 124375 7 C12 
VANS INC COM 400 P 16-JLA-99 14-May-02 482576 4.95000 (12424) 
VANS INC COM 100 P 23-Sep-99 I"Aft,02 1,20644 1,16875 3769 
VANS INC COM 100 P 2-1,1~99 14-May-02 I-IM44 113538 7106 
VANS INC COM so P 22-May-01 14WArp02 60322 1 .06800 (48478) 
VANS INC COM 575 P 23,May-01 144A&Y-02 693703 13,31125 (5,37422) 
VANS INC COM 250 P 23-MaW 16-May .02 309712 578750 (269038) 
VANS INC COM 925 P WJ"I 16-May-02 1145935 1711250 (5 .8m 15) 
VANS INC COM 775 P 30-J"I 20-May-02 968292 14.33750 (465458) 
VANS INC COM sw P 30-JU601 29-Mly602 5,97462 11 IDDOO (512538) 
VANS INC COM 200 P 30-A"I 31-May-02 190788 370000 (179212) 
VANS INC COM 125 P 30-Oct-01 6-Aff ~02 1 11372 172687 (61315) 
VANS INC COM 100 P 30.0"1 sllw~m 92200 138150 (45950) 
VANS INC COM 275 P 30-Jul-01 4-Jun-02 2W4 17 483175 (222758) 
VANS INC COM 25 P 30-Oct-01 4-Jun-02 23074 34538 (10864) 
VANS INC COM 25 P 30-Jul-01 3-Jun-02 24089 43925 (19836) 
VANS INC COM 75 P 30-A"I 3-Jun-02 72268 138750 (66482) 
VARCO INTERNATIONAL INC COM 55W P 25-JW-02 25-Jul-W 7975000 81,09860 0 -W 60) 
VARIAN INC COM I,6D0 P 6-Aug-99 I-MM-02 51 .09443 2341184 27,6112 59 
VARIAN INC COM 30D P S-AL.9-99 I-MM-02 958021 4.52250 5,05771 
VARIAN INC COM 1400 P 10-Aug-99 I-MM-02 44,70763 21,78038 22,92727 
VARIAN INC COM 200 P 28-Sep-99 I-MM-02 6,38680 3,36250 3,02430 
VARIAN INC COM Soo P 28-S&P-99 30-Au"2 19,59540 1008750 950790 
VARIAN INC COM lw P 2a-Sep-99 30-Aug-02 320643 1,68125 152518 
VARIAN INC COM 1.400 P 214M-00 30,tV-02 44 M 07 62.12500 (17,23493) 
VARIAN INC COM 2100 P 21-MW-00 1,-A%pm 66,23400 9318750 (2695350) 
VARIAN INC COM 21W P 1-idn-00 I-SOP-02 66,23400 7572837 (1249437) 
VARIAN INC COM 600 P 21-Sep-01 I-Sep-02 1892400 13,740 OD 518400 
VARIAN INC COM 100 P I-SepO2 11,Sep,02 3 .3D5 61 315400 15161 
VARIAN MED SYS FNC COM 1,000 P lr~mmy-ol IB-Apr-02 4123166 38,11645 511521 
VARIAN MED SYS FNC COM sw p 21-Sep-01 18-Apr-02 24 T3a 99 17,74500 6,99399 
VARIAN MED SYS FNC COM sw P 16-May-01 17-Apr-02 20,60127 111 058 22 2,54305 
VARIAN MED SYS FNC COM sm P 30-Jm~01 ISAW-02 2031423 IS B" Sa 367465 
VARIAN MED SYS FNC COM 100 P Ismay-ol 17-Apr-02 4,10037 361165 49872 
VARIAN MED SYS FNC COM 25W P 3048"1 15,Apr-02 99,9sa 23 8319787 16,77036 
VARIAN MED SYS FNC COM 6DO P 26-jm~01 15-Apr-02 24089-27 1989462 4 191485 
VARIAN MED SYS FNC COM 200 P 30-Jan-01 15-Apr-02 502976 6,65553 1 .37393 
VARIAN MED SYS FNC COM 4800 P 25-Jul-02 25-ju6m 176,30400 17424624 205778 
VARIAN MED SYS FNC COM 3w P 15-Aug-02 30-Aug-02 1272895 1284672 (11777) 
VARIAN MED SYS FNC COM I ODO p IS-Aug-02 30-Aug-02 42,42982 43,42840 (m5B) 
VARIAN MED SYS FNC COM 600 P 19,'Aig-M 30-Aup-02 25,45789 25,86510 (40721) 
VARIAN MED SYS FNC COM 1,400 p 15-AUO-02 30-Aug-02 5954200 5995138 (40938) 
VARIAN SEMICONDUCTOR EQUIPMENT 26 ODO P 30-Aug-02 I-Sep-02 543 = 00 SW 607 20 (8,68720) 
VARIAN SEMICONDUCTOR EOUIPMEIrT 10,400 P 23-Sep-02 22-00-02 205,74888 168,87248 4787640 
VARIAN SEMICONDUCTOR EQUIPMENT 8,&)D p 25-Sap-02 22-Od-02 170,96542 13226456 38 70D 86 
VECTREN CORP COM 4,000 P 25-Jul-02 25-Ju6O2 10084800 99,99072 857 2a 
VEECO INSTRS INC DEL COM am P llkc~oo 24-Jur,02 17,42339 43,B66 64 (2644325) 
VEECO INSTRS INC DEL COM Soo P 26-JU600 24-J~W 10,88962 38.82910 (27 SM 48) 
VEECO INSTRS INC DEL COM 10) P 21-Se"I 24-A~02 2,IT7 92 218500 (708) 
VEECO INSTRS INC DEL COM 3800 P 284AM-02 24,h~02 82761 12 13122852 (48,46770) 
VEECO INSTRS INC DEL COM 5,00D P 28-MW-02 12-Jul-02 8818333 172.66950 (84 488 M 
VEECO INSTRS INC DEL COM 28W P 30-Aug-02 1-Sep-02 3668000 36,650 OD 000 
VEECO INSTRS INC DEL COM 4,200 P 30-AuD-02 I-Sep-02 5502000 56 SW 92 (149092) 
VENTANA MED SYS INC COM 2700 P 30-Aug-02 I-S&P-02 60,21000 Ss,iiSaII 2,09412 
VENTANA MED SYS INC COM IDD P I-Sep-02 2NDOC42 2,28600 2,23000 5800 
VENTAS INC 7000 P 18-May-01 30,~ 91,62433 63,40950 28,114 a3 
VENTASINC 175 P 22-May-01 30-Aug-02 228811 1,58813 69998 
VENTASINC 400 P 25,)L~01 30,~ 5,22996 405522 1,17464 
VENTASINC 403 p 26,Ju"l 30AL*-02 5,26919 4,22695 1,D42 24 
VENTASINC 100 P 2-JLd-01 30-Aug-02 1,30749 108100 22649 
VENTASINC 275 P 30 .JLA.01 30-Au"2 3,meo 302638 WO 22 
VENTAS INC 7 6DO P I&-SeP02 3,0d-02 ID0,492 52 99,88300 60952 
VERISIGN INC COM 8,8w p 27-A"I 25-Jan-02 29445501 470 3W 00 (17590499) 
VERISIGN INC COM 2700 P 30-Aug-01 25-JwIQ2 go's" is 107,703 OD (17.358 SS) 
VERISIGN INC COM 7,600 P 27-A"I 4-Jar,02 276,34856 40622000 (12987144) 
VERISIGN INC COM 40D P 3,Wn-02 12-MW-02 1205981 15,54440 (345459) 
VERISIGN INC COM 30D P 3%terrO2 4-MM-02 859337 11,65830 (3 .06493) 
VERISIGN INC COM a.200 P 24W~02 24-Apr-02 12043364 231 198 OD (110,75416) 
VERISIGN INC COM 19010 P 10-Jan-02 24-Apr-02 36,90715 69.47380 (32.56673) 
VERISIGN INC COM 1,20) P 10%4in-02 25-Apr-02 1992048 43 a78 24 (23,95776) 
VERISIGN INC COM I i0o P 15-Jan-02 25-Apr-02 18,26044 40,011345 (21 823 01) 
VERISIGN INC COM 42W p 18-Jm~02 25AX-02 6972167 14149042 (71 77675) 
VERISIGN ;NC COM 2,70D P 7-Feb-02 25AW-02 44 a2l 08 67,221 9D (2240082) 
VERISIGN INC COM I'sm p 7 Feb-02 25,Apr-02 24,90060 37 36a 00 (12.48740) 
VERISIGN INC COM 1300 P B-Feb-02 2&Apr-02 21,5BO 52 3422900 (1264848) 
VERISIGN INC COM 200 P 3-Jan-02 B-Apr-02 4,68285 7 T72 20 (3,08935) 
VERISIGN INC COM 500 P 3-Jar,02 IS40-02 1320710 1943050 (822340) 
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VERISIGN INC COM 15700 P 2S-AII-W 25-Jul-02 82,425 OD 8662415 (412975) 
VERISIGN INC COM 100 p SJW~M 23ALig-M 82097 385610 (3 OS5 13) 
VERISIGN INC COM 100 P 4-JW,02 23AUg-02 SM 97 3 6215 50 (281453) 
VERISIGN INC COM 300 P 5-Feb-02 23Aug-02 246292 8,27550 (S81259) 
VERISIGN INC COM 100 P 5-Feb-02 3-Sep 02 87807 275850 (208043) 
VERTTAS DGC INC COM 3,600 P 30AUg-02 I-Sep-02 11137000 11094516 42484 
VERMAS DGC INC COM 48000 P 30 Aug-02 I-Sep-02 621 .600 00 61922880 2 37t 20 
VERITAS DGC INC COM 48,0DO P I-Sep-02 II-Ocw2 43776598 62160000 (183SU04) 
VERITAS DGC INC COM 2100 P I-Sep-02 4-Oot-02 2266261 2719500 (4,6= 49) 
VERITAS DOC INC COM 600 P I-SePO2 18-Nov-02 437988 777000 (3,39D 14) 
VERITAS SOFTWARE CO COM 200 P XJan-02 12-MW-02 8,66938 948500 (81562) 
VERITAS SOFTWARE CO COM IDD P 3Jan-02 IS-Apr-02 374138 4,74250 (1001 12) 
VERITAS SOFTWARE CO COM 4700 P 25-kd-02 25-Ad-02 00,1350D S),135 OD 001) 
VERITAS SOFTWARE CO COM 20 90D P 25-Ad-02 25~A"2 492 74S OD 493.91834 (1 .17334) 
VERITAS SOFTWARE CO COM 200 P 3-Jan-02 30-Ad-02 3,729 8a 948500 (5,75512) 
VERRAS SOFTWARE CO COM 3 9DO P 17-Ju"2 30-Aug-02 63,14100 73,79034 (10,64934) 
VERITAS SOFTWARE CO COM 7900 P 17-JW-02 30-AL*-02 13152629 14947274 (1794645) 
VERITAS SOFTWARE CO COM 1100 p 1-Ug-02 30-Aug-02 18,31379 18 57a 01 (26422) 
VERITAS SOFTWARE CO COM 200 P 3.J~02 I I .Sep-02 3655W 9,48500 (5 .82812) 
VERITAS SOFTWARE CO COM 100 p 3-JW~M 2G-No~W 173S23 474250 (300727) 
VERITY INC COM 5,500 P 29-Aug-02 I-Sap-02 59,95() OD 6192805 (1,67805) 
VERITY INC COM 29 ODO p 29-Au" I-Sep-02 316 .10DOO 324,94790 (8,84790) 
VERITY INC COM ZODD P 30-Aug-02 I-SePO2 2180000 22,20D DD (40D 00) 
VERITY INC COM 3700 P 30AUg-02 I-Sep-02 4033000 41,0DS 95 (67895) 
VERITY INC COM 34500 P 30-Aug-02 I-SOP02 376,050 OD 383,291 W (7,24155) 
VERITY INC COM 1,80D P 30-AUD-02 I-SOP-02 19 Sm 00 19,999 OD (36900) 
VERITY INC COM I .ODO P I-SOP-02 44ki-M 88M73 10 SIX) 00 (209627) 
VERITY INC COM 300 p I-SeP-D2 18-NOW-02 3,995 87 3 270 DO 72587 
VERITY INC COM 1,500 p I-SOPQ2 200~02 21 36010 15,350 OD 501010 
VERIZON COMMUNICATIONS COM 31300 P 25-JLd-02 25-.Iu~W eW.aao OD sm 880 00 000 
VERIZON COMMUNICATIONS COM 164600 p 25-JUW2 25-J"2 4,542,950 00 4649,30808 (105,348 06) 
VERIZON COMMUNICATIONS COM 27,900 P 254U~M 25-JuW2 770,0640 OD 770,04D OD OOD 
VERIZON COMMUNICATIONS COM 24 P 20-Aug-02 3&Aug-02 72021 77868 (5847) 
VERL70N COMMUNICATIONS COM 7724 P 3-Jul-W 30,Aug-02 239,444 DD 42472325 (18527925) 
VERIZON COMMUNICATIONS COM 5,700 P 7-Jul-W 30~2 176,70000 331152S3 (15445253) 
VERIZON COMMUNICATIONS COM 400 P 29-Ja"I 30~2 12,40D 00 21,36200 IS 962 OD) 
VERIZON COMMUNICATIONS COM 2400 P 29-Jun-01 30~2 74,40000 12846000 (5406000) 
VERLZON COMMUNICATIONS COM Boo P 5-D~01 3GAug-02 18,600 DD 2875368 (10,15368) 
VERIZON COMMUNICATIONS COM 23W P I-Feb-02 3OAug-02 71,30000 HIS 075 62 (38.T75 62) 
VERIZON COMMUNICATIONS COM I IDD P 13-Feb-02 3DAug-M 3410000 49,42300 (15 .32300) 
VERLZON COMMUNICATIONS COM 1300 P 20-F*b-02 30ALv.02 40,30000 5991947 (1961947) 
VERIZON COMMUNICATIONS COM 2 40D P 4,W-02 30AAQ-02 7440000 10835376 (3395376) 
VERIZON COMMUNICATIONS COM 1100 P IBJL"2 3OAug-02 34 IODOO 3886300 (476300) 
VERLZON COMMUNICATIONS COM 876 P 20-Aug-02 30-Aug-02 27.15600 28,42182 (126582) 
VERSITY LTD SHS 19001) P 29-Aug-W I-Sep-02 251 75000 27403090 (2228890) 
VERSITY LTD SHS 19000 P 30-AUg-02 I-SepO2 251,75000 254,34730 (2,59730) 
VERTEX PHARMACEUTICALS INC COM 1 164 p 7-Feb-02 17-Apr.02 3545473 2216128 1330345 
VERTEX PHARMACEUTICALS INC COM 400 P 19-Feb-02 19-Apr-02 1267414 8,776 OD 389814 
VERTEX PHARMACEUTICALS INC COM 242 p 7-Feb-02 18-Apr.02 7,39056 4.60741 2.78915 
VERTEX PHARMACEUTICALS INC COM 100 P S-Feb-02 I B-Apr-02 305643 1 940 DD 111643 
VERTEX PHARMACEUTICALS INC COM 300 p 11-Fe"2 ISAW-02 916928 6.48230 270598 
VERTEX PHARMACEUTICALS INC COM 10D P 12-Feb-02 ISAW-02 305643 2,25610 79D 33 
VERTEX PHARMACEUTICALS INC COM 154 p 13-Feb4)2 18,W-02 4,708 9D 3SM54 l,0SS3S 
VERTEX PHARMACEUTICALS INC COM 400 p Web-02 18-Apr-02 12 .22571 9= 55 2.92415 
VERTEX PHARMACEUTICALS INC COM 200 P 15-Fe"2 18,W-02 0,11236 448250 163036 
VERTEX PHARMACEUTICALS INC COM 4 P 1 9-Feb-02 ISAM-02 12226 8778 34 5D 
VERTEX PHARMACEUTICALS INC COM 98 P 19-Feb-02 22-Apr-02 2,87220 210524 75802 
VERTEX PHARMACEUTICALS INC COM 10D P 20-Feb-02 22-Apr-02 299194 2,18075 aii IS 
VERTEX PHARMACEUTICALS INC COM 15 p 21-Feb-02 22-Apr-02 44879 32902 11977 
VERTEX PHARMACEUTICALS INC COM 51W P 25-JuW2 25-Jul-02 8644500 00,99274 (54774) 
VIACOM INC CL B COM 300 P 21.MW-01 B-Jw~02 13,70934 1245750 1,25184 
VIACOM INC CL B COM 90D P 29-jw~ol 8-Ja"2 41,12803 40,59750 (546947) 
VIACOM INC CL B COM 300 P 7-Sep-01 8-3mi-02 1370934 1126800 2.44134 
VIACOM INC CL B COM Boo P 7-Sap.01 12-Feb-02 3474348 30,048 OD 469548 
VIACOM INC CL B COM 1,000 P 7-Sep-01 13-Feb-02 4336935 37,56000 5 809 35 
VIACOM INC CL B COM 40D P 21--4"1 13-Feb-02 17,34774 11,94464 5,40310 
VIACOM INC CL B COM 200 P 3-.Iw~W 22-Feb-02 a 698 is 8.59700 10116 
VIACOM INC CL B COM ew P 21-SOP-01 8-MW-02 4036739 23,08928 16 .47811 
VIACOM INC CL B COM 4.600 P 2-Jar,02 SW-02 22572761 201,54026 24,18735 
VIACOM INC CL 8 COM 200 P 3-Jff~02 24.Apr-02 10.11269 059700 151569 
VIACOM INC CL B COM 20300 p 25-Jul-M 25-Jul-02 711,51500 71151500 000 
VIACOM INC CL B COM 17 20D P 25,Ju~02 2S-JuW2 602,86000 602,SW W 000 
VIACOM INC CL 8 COM 93.ODO p 25-Jul-02 25-Jul-02 3,259 GN OD 3,279 896 1D (2024610) 
VIACOM INC CL 8 COM 4,S00 P 2&A"2 25-Jul-02 157.72500 15631965 140535 
VIACOM INC CL 8 COM 1.2W P 540CI-01 30-Aug-02 4864000 41304 OD 7--W 00 
VIACOM INC CL 8 COM Sw P 190cl-01 3~2 32 5W 00 27,50192 5.05808 
VIACOM INC CL B COM I 4DD P 2,W1412 28-Sep-02 6140214 61,33834 6350 
VIACOM INC CL 0 COM 300 P 34W,02 II-Sep-02 12,93360 1289550 3610 
VIAD CORP COM 6 30D P 25,kd-02 25Jul-02 131,98500 131,995 OD 000 
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VIASYS HEALTHCARE INC COM 2.900 P S-Feb-02 17-May-02 SS40834 S5,9D4 24 JID.4959(Y) 
VtASYS HEALTHCARE INC COM I ODO P 6-Feb-02 17-NlAy~02 1910632 22731 10 (362478) 
VLASYS HEALTHCARE INC COM 1 .40D P 6-Feb-02 204My-02 2626894 31AM-54 (5-W 60) 
WASYS HEALTHCARE INC COM I,6D0 P 7-Feb-02 22-M2y-02 29,32519 3639440 (7,06921) 
VLASYS HEALTHCARE INC COM I 10D P 11-Feb-02 22-May-02 20,16107 25,96341 (5,80234) 
VLASYS HEALTHCARE INC COM 40D P 11-Fab-02 23-May,02 7,83324 9,44124 (1,60800) 
VIASYS HEALTHCARE INC COM I 6w P 13-Feb-02 23-May-02 31 .33297 3967456 (734159) 
VLASYS HEALTHCARE INC COM 1300 P 14-Feb-02 23-May-02 2545804 31,20598 (5747964) 
VIASYS HEALTHCARE INC COM 300 P rFeb-02 21-May-02 5,59,417 6,81933 (1,22516) 
VIASYS HEALTHCARE INC COM I IDD P 7-Feb-02 21-May-02 20,51196 25,021 15 (4,50919) 
VIASYS HEALTHCARE INC COM 200 P 1"eb-02 24-May-02 3.9W 27 4 aDO 92 (BD4 65) 
VINTAGE PETE INC COM 11,200 P 3DALIP-02 I-Sep-02 113 568 DD 11506208 (1,49408) 
VIRAGE LOGIC CORP 12400 P 26-Aug-02 I-SOP-02 131,44000 12013864 1130136 
VIRAGE LOGIC CORP 15 SOD P 274mg-02 1--A>02 154 300 DID 144,91260 19,38740 
VIRAGE LOGIC CORP 15 SIX) P 2a-Aug-02 I-Sop02 164.30000 140,56485 2373515 
VIRAGE LOGIC CORP 12 40D P 29,~2 I-Sep-02 13144000 13134945 9052 
VIRAGE LOGIC CORP 6200 P 3D-Aug-02 I-Sep-02 65'r2o 00 07,997 a8 (2,27788) 
VISHAY INTERTECHNOLOGY INC 200 P 3-Jan-02 12-Mar-02 4,21303 412100 9293 
VISHALY INTERTECHNOLOGY INC 200 P 3~Jan-02 8-Apr-02 3,87068 4,121 DO (25012) 
VISHAY INTERTECHNOLOGY INC 200 P 3-.!W~02 10-May-02 4,W 86 4,12100 44386 
VISHAY INTERTECHNOLOGY INC is'em P 25-Jul-02 2S.Jul-02 27390000 278,53804 (463804) 
VISHAY INTFRTECHNOLOGY INC 4,OOD P 27-Ad-01 30-Aug-02 67,28000 95,75760 (38 .477 60) 
VISHAY INTERTECHNOLOGY INC 10 IDD P 27-JuWl 30-Aug-02 146,07391 241.78794 (9571403) 
VISTEON CORP COM 11700 P 21-N~01 11-Feb-02 148.75272 182,103SO (1335078) 
VISTEON CORP COM 1 5w P 25,kd .02 25%bjl-02 1503500 1603500 000 
VISTEON CORP COM 92W P 25-Ad-02 25-JW-02 9834800 9744180 90820 
VISTEON CORP COM 9 70D P 3-~ 3OAug-02 111 .73093 145 BW 96 (3412603) 
VISTEON CORP COM 12200 P B.AO.02 30-Aug-02 14052756 1511942 82 (1841526) 
VISTEON CORP COM 1400 P 8-Jt"2 30-AUW 16,56550 la-IW34 (1,67084) 
VITAL SIGNS INC COM 1800 P 30-ALqo2 1-Sep-02 5535000 5640796 (105788) 
VITALWORKS INC COM 7100 P 30-A~2 I-SOP-02 S7,013 DD 56596481 41819 
VITESSE SEMICONDUCTOR CORP COM 300 P 34w~02 22-Feb-02 2 .2a9 41 4 .21960 (193009) 
VITIESSE SEMICONDUCTOR CORP COM 2,300 P 25-JuW2 25-Jul-02 5,65920 S,65800 120 
VIVENDI UNIVERSAL EUR5 5 2 20D P 9-Ju;-SB 15-Ja"2 108,71410 167,5W 12 (58,87802) 
VIVENDI UNIVERSAL EUR5 5 70D P 14-J~99 15,JamW 34.5W 85 56,67343 (2200258) 
VIVENDI UNIVERSAL EUR5 5 845 P 25-J~99 15-Jan-02 41 75610 53,06123 (1130513) 
VIVENDI UNIVERSAL EURS 5 1 20D P 22-MM-OD 15,Jan.02 59,29860 147,70975 (58,41115) 
VIVENDI UNIVERSAL EUR5 5 255 P 2-Oct-W 15-Jan-02 12,60) 95 191-2918 (662823) 
ViVENDI UNIVERSAL EURS 6 1 145 P 2-Oct-OD 164W~02 54 5453 84 SS 342 77 (3168893) 
VrVENDI UNIVERSAL EURS 5 2,IW P 21-May-01 16,lffi~02 100,M 48 14390239 (4366301) 
VrVENDI UNIVERSAL EUR5 5 $55 P 2-Atg-01 I&Jw~02 31,2648S 3881922 (7.5U 38) 
VrVENDI UNIVERSAL EUR5 5 2,045 p 2-AL941 17-Jm~02 9785049 121,19895 (23.31a 4s) 
VlVENDI UNIVERSAL EUR5 5 455 P 27-Se"I 17-JamM 21,77781 2100884 76897 
VIVENDI UNIVERSAL EURS 5 900 P 27-Sep-01 17-J&~02 4299558 41SS594 1 439 94 
VlVENDI UNIVERSAL EUR5 5 5 w P 27-Se"I 18-jan-02 269,18839 28064812 854027 
VIVENDI UNIVERSAL EURS 5 5300 P 30-Oct-01 9-Apr-02 178.05231 23991111 (61,85800) 
VIVENDI UNIVERSAL EURS 5 20M P lg-D~01 9-Apr-02 07,34641 138,49161 (51 14520) 
VIVENDI UNIVERSAL EUR5 5 13 2W P 21-Nm-02 6-Dec-02 20856575 18047004 28.39571 
VODAFONE GROUP PLC ORD USDO 10 152000 p 3-juwl 96Jan-02 374,16557 35998085 1418472 
VODAFONE GROUP PLC ORD USDO 10 95500 P 3-JUWI 3-May-02 141.01511 22617218 (85,15607) 
VODAFONE GROUP PLC ORD USDO 10 113,300 p 24-JanM 3-"-02 18729975 26736837 (100,068 62) 
VODAFONE GROUP PLC ORD USDO 10 13 SW P 24-A"2 17-00-02 20.84162 20,10053 74109 
VODAFONE GROUP PLC ORD USDO 10 55.400 P 24-AA-02 17-Od-02 8552781 8282242 2.70539 
VODAFONE GROUP PLC ORD USDO 10 94200 P 24-Jul-02 17-Ocl-02 142,11198 140,82802 128398 
VORNADO RLTY TR COM 5100 P 254uW2 25-J"2 197.67000 19568955 I .M8 45 
VORNADC, SILTY TR COM 5 40D P 12,*~01 30-AugM 221.59042 194,33250 2725792 
VORNADO RLTY TR COM 1 103 P IMU9-02 30-Aug-02 45.13879 4401BD4 1,12075 
VORNADO RLTY TR COM 300 P 12-Jan-01 30-Au"2 12.19163 10,79625 1,39538 
VORNADO RLTY TR COM 1200 P 12-Jan-01 30ALV.02 49,584 OD 43,1&SDD 6,39900 
VULCAN MATLS CO COM 2,700 P 28-Feb-00 &Feb-02 124,22513 10547260 15,75263 
VULCAN MATI-S CO COM 2700 P 21-MM-00 6-Feb-02 124,22513 117,57447 66066 
VULCAN MATLS CO COM 2,700 P 24-MM-00 B-Feb-02 124.22513 122,101) 75 2,12433 
VULCAN MATLS CO COM 1.100 P 2510ct-00 6-Fe"2 50,61024 4213770 847254 
VULCAN MATLS CO COM 1 .10D P 25-A&W 2&Jul-02 4106300 4106300 000 
VULCAN MATLS CO COM 6700 P 25-JUM 25-Jul-02 250,111 OD 24920449 90851 
W HLDG CO INC COM I aw P 3OAug-02 I-S*p02 3452400 34,52400 000 
W HLOG CO INC COM 1000 P 3()-ALV-02 I-Sep-02 I9,IWDD 1905000 130 OD 
W HLDG CO INC COM 23,400 P 30AU9 .02 I-Sep-02 448,81200 44771922 109278 
W HLDG CO INC COM 6.800 P 30-Aug-02 i-Sep-02 13042400 13010644 31758 
WACHOVLA CORP 2ND NEW COM 494 P 24an-01 27-MW.02 18,42559 1375420 457139 
WACHOVLA CORP 2ND NEW COM 30D P 29-~l 27-MM-02 1 1,1119 53 10,06350 1,12613 
WACHOVIA CORP 2ND NEW COM 5w P 17-Sep-M 274AW-02 18,64938 1545255 3,19583 
WACHOVLA CORP 2ND NEW COM 1,200 P 18-Sap-01 27-MW-02 4475351 3726624 7,49227 
WACHOVIA CORP 2ND NEW COM 208 P 14-Jan-02 27-MN-02 7,6113 54 6,32574 1,35780 
WACHOVLA CORP 2ND NEW COM SIX) P 21-MM-00 10-A"2 28.35723 28 7M 00 (412 M 
WACHOVIA CORP 2ND NEW COM a94 P 14-Jan-02 16,kd.02 31 .19591 2745251 3,74340 
WACHOVLA CORP 2ND NEW COM 1494 P 21-Ma-00 IrWul-02 5213276 5372798 (159522) 
WACHOVLA CORP 2ND NEW COM 406 P 2-Jan-01 18-A"2 14,16727 11 3D4 05 2 863 22 
WACHOVLA CORP 2ND NEW COM 15,900 P 25,A"2 25,kd-02 512,61600 51261600 000 
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WACHOVIA CORP 2ND NEW COM 80,40D P 254uW2 25-A"2 2,59209600 256200228 3009372 
WACHOVIA CORP ZND NEW COM 18300 P 25-Jul-02 25-Jul-02 52551200 525,51200 000 
WADDELL & REED FINL INC CL A 5,100 P 25-Ju6O2 25-Jul-02 91,392 W 9364416 (2,25216) 
WADDELL & REED FINI. INC CL A 400 P 3-Jan-02 3-Ad-02 841574 12,90600 (449026) 
WADDELL & REED FINL INC CL A 4DO P 3-Jan-02 23,~2 797175 1290600 (4.93425) 
WADDELL & REED FINI. INC CL A 30D P 3-Jan-02 15Aug-02 5,48884 9,67950 (419066) 
WADDELL & REED FINL INC CL A 300 P 3-Jan-02 7-Aug-02 6,00984 967950 (466966) 
WADDELL & REED FINL INC CIL A 20D P 3-Jan-02 19-SOP-02 3,59589 646300 (2.85711) 
WADDELL A REED FINL INC CL A 100 P 12-Ma-02 19-Sep-02 179794 314950 (1 351 56) 
WADDELL & REED FINL INC CL A 400 P 3-Jan-02 S-Sep-02 746777 12 OW 00 (543823) 
WADDELL & REED FINL INC CL A 10D P 12-MM-02 7-Oct-02 1,61945 314950 0 sm 05) 
WADDELL & REED FINL INC CL A 100 P 8-Apr-02 7-Oct-02 161945 276150 (1,14205) 
WADDELL & REED FINL INC CL A 100 P S-Apr-02 I-Nov-02 1 76378 278150 (99772) 
WADDELL & REED FINL INC CL A 200 P 6-Jun-02 I-NOV-02 3,52755 4,46900 (94145) 
WAL MART STORES INC COM 51~21X) P 25-Jul-02 25-Jul-02 2,40640000 240640000 000 
WAL MART STORES INC COM 151700 P 2&JLA.02 2-~Jul-W 7,599,90000 7578,21603 21,68397 
WAL MART STORES INC COM 6,5m P 25-JU602 25-Jul-02 310,2W 00 300 072 a2 212718 
WAL MART STORES INC COM 30800 P 25-Jul-02 25-Jul-02 I 447.6W 00 1,447 600 OD 000 
WAL MAJ;rT STORES INC COM 400 P 34an-02 7-04-02 2D.323 30 23,138 OD (281462) 
WALGREEN CO 260D P 2-JorHM 10,Jar~02 89.57567 95,89002 3,67765 
WALGREEN CO am P 3-Jan-02 5-Feb-02 2256S42 20,73900 152642 
WALGREEN CO 11,800 P 25-JU602 25-A"2 396.&14 OD 3911,834 00 0 DO 
WALGREEN CO 11700 P 25-Jul-02 25-Jul-02 39347100 39347100 000 
WALGREEN CO 60,600 P 254u602 2S-Ju602 2,03797800 1,98037770 5760030 
WALGREEN CO 3700 P 25,hd-02 25-JuMM 124,43100 122.9D4 75 1,52625 
WALGREEN CO 2500 P 2-JW~02 29-Jul-02 87,21512 82,59425 4,62087 
WALGREEN CO 60D P 3-Jan-02 3DDoo-02 17,28715 2073900 (345185) 
WALLACE COMPUTER SVCS INC 8,700 P 30-Aug-02 I-Sep-02 161,12400 162,91707 (179307) 
WANADOO EURO 30 16700 P 2rFeb02 23-Oet-02 5297438 87.03139 (3405701) 
WANADOO EURO 30 4000 P 27-Feb-02 23-Oct-02 1268847 21,05547 (839700) 
WANADOO EURO 30 1,300 P 28-Feb-02 Z,),-Oct-02 4,12375 6,1156 42 (273267) 
WANADOO EURO 30 3300 P 4-Mw-02 25-Oct-02 1102845 1846468 (743613) 
WANADOO EURO 30 99M P 27.MW-02 25-Oct-02 3308635 5654331 (2345796) 
WANADOO EURO 30 7800 P 27-Mar-02 28-00-02 2804280 4454927 (1650647) 
WANADOO ELRO 30 5 9DO P I.MW-02 24-Od-02 1937667 3181560 (1243893) 
WANADOO EURO 30 a 600 P 4-Mar-02 24-00-02 2824396 4811982 (19,87566) 
WANADOO EURO 30 6,600 P 28-Feb-02 24-Oct-02 21,57559 34,80951 (13,13392) 
WASHINGTON FEDERAL INC 4,500 P 25,Jut-02 25-Jul-02 101,47500 101 52286 (34785) 
WASHINGTON MUTUAL INC COM 11100 P 25-Jul-02 25-Ju6O2 374,07000 374,07000 000 
WASHINGTON MUTUAL INC COM 57200 P 25-Ju602 25-Jul-02 1,92764000 1,92339576 4,24424 
WASHINGTON MUTUAL INC COM 3 DOD P 25-Ju6O2 25-Jul-02 101 .1woo IOD 341 90 75810 
WASHINGTON MUTUAL INC COM 11700 P 25-Jul-02 25-Jul-02 39429000 394,29000 000 
WASHINGTON MUTUAL INC COM 4,9DO P 1-Na~01 30-Aug-02 18526900 135 191 OD 50,07800 
WASHINGTON MUTUAL INC COM 1 700 P 13-D~01 30-Aug-02 54,27700 53,22700 11,050 OD 
WASHINGTON MUTUAL INC COM 300 P I9-SeP4D0 14 Aug-02 11015 r3 7,037 SD 397823 
WASHINGTON MUTUAL INC COM 4300 P 19-Sep-00 14-Aug-02 157 a92 10 10127245 56,51006 
WASHINGTON MUTUAL INC COM 14,150 P I%Sep4)0 14,AUQ-M 522S21 12 333,25703 189,264 D9 
WASHINGTON POST CO CL B DEL 500 P 25-Jul-02 25-Jul-02 294 DDO 00 292,39000 161000 
WASTE CONNECTIONS INC COM 600 P 30-Aug-02 I.Sep-02 20,77800 21,01698 (23898) 
WASTE CONNECTIONS INC COM 2 3DO P 30-Aug-02 I-Sep-02 7964900 90,54094 (89194) 
WASTE CONNECTIONS INC COM Boo P I-Sep-02 13-Sep 02 27,67196 27,70400 (3204) 
WASTE MGVT INC DEL COM 267 P 21 Mar-00 18-Jan-02 7,99795 377805 421990 
WASTE MGMT INC DEL COM 833 P 29-Jun-00 18-Jan-02 24.95239 1444830 1050609 
WASTE MGMT INC DEL COM 7000 P 25-Ju602 25-JUW2 19009000 16009000 000 
WASTE MGMT INC DEL COM 40,800 P 25-Jul-02 25~Jul.02 S3309600 929 4" 40 365160 
WASTE MGMT INC DEL COM 4,200 P 25-Ju6O2 25-Jul-02 98,05400 96 054 DD 000 
WASTE MGM`r INC DEL COM 4167 P 2%Jun-00 WAug-02 10596681 7226620 33,70D 61 
WASTE MGMT INC DEL COM 3DO P 29-JW,01 30 AU9-02 762900 7,79550 (16650) 
WASTE MGMT INC DEL COM 33 P 31-Jan-01 30-Aug-02 mg 19 79427 4492 
WASTE MGMT INC DEL COM 2,707 P 5-Feb-01 W-"-02 70 9W 04 65 7" 47 525157 
WASTE MGMT INC DEL COM 1,70D P 31-OCI-01 30AMg-02 43,61B 81 41,3" 00 227481 
WASTE MGMT INC DEL COM 1200 P 5-NoV-0i 30,"-02 3078975 20,98800 601 75 
WASTE MGMT INC DEL COM 2,200 P 314~02 30-Aug-02 56,44788 6332084 (687296) 
WASTE MGMT INC DEL COM 4,667 P 31-Jan-01 30-Aug-02 11615268 10992221 6,23045 
WASTE MGMT INC DEL COM 33 P -~Fdt~01 30-Aug-02 93929 78409 55-20 
WASTE MGMT INC DEL COM 100 P 3-Jul-02 23-Aug-02 2,60592 2 511 OD 9792 
WASTE MGVT INC DEL COM 100 P 3-Jul-02 II-Sep-02 2,56292 2,51100 5192 
WATERS CORP COM 5 30D P 27-NOV-01 18%hvi-02 173,12189 19827618 (2515429) 
WATERS CORP COM 5200 P 20-NoV-0i 17-Jan-02 lsl.&% is 1964,311464 (12 728 69) 
WATERS CORP COM 200 P 27-No"I 17-Jan-02 8 W6 77 748212 (49536) 
WATERS CORP COM 200 P 3-ja~02 5-Feb-02 681589 765300 (83711) 
WATERS CORP COM IDO P 3,W~02 22-Feb-02 3,396449 3,82650 (43201) 
WATERS CORP COM 200 P 3-Jan-02 12-MW-02 asm9o 765300 (1,14910) 
WATERS CORP COM 200 P 3-J&~W 16AX-02 5.4B483 765300 (216817) 
WATERS CORP COM I'sm P 25-Jul-02 25-Jul-02 30 090 OD 30,09000 000 
WATERS CORP COM 9300 P 25-Jul-02 25-Jul-02 1w 558 00 18942519 (2.86719) 
WATERS CORP COM 100 P 3,lz~02 II-Sep02 2,65313 3,82850 (116337) 
WATERS CORP COM loo P 22.JwW2 27-SOP-02 251932 331250 (79318) 
WATSCO INC CL A 4,10D P 2"ug-02 I-Sep-02 6437000 64 242 9D 12710 
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WATSCO INC CL A 10,500 P 27-Aug-02 I-SePID2 154 BW 00 16845675 (3,60675) 
WATSCO INC CL A 10500 p 28-Aug-02 I-Sep-02 164 8W DD 169,56345 (4,71345) 
WATSCO INC CL A 8.40D P MA~ I-SOP-02 131,88000 132.81828 (93828) 
WATSCO INC CL A I ODD P 3DAug-02 I-Sep-02 1570000 15,952 OD (25200) 
WATSCO INC CL A 4200 P 3DAug-02 I-Sep-02 6594000 6694296 (1 Oa2 96) 
WATSCO INC CL A 4300 P 30-Aug-02 I-SePO2 87,51000 65,68089 (1,17089) 
WATSCO INC CL A 4300 P 26-Aug-02 I-SeP02 67,5100D 6737670 13330 
WATSON PHARMACEUTICALS INC COM 200 P 3,kan-02 22-Feb-02 572691 619100 (46409) 
WATSON PHARMACEUTICALS INC COM 30D P 3-Jan-02 S-Feb-02 BUS38 928650 ("0 12) 
WATSON PHARMACEUTICALS INC COM 1,20D P 25-Jt"2 25,JUW2 22 668 OD 2266800 ODD 
WATSON PHARMACEUTICALS INC COM 7,100 P 25-JL"2 25,kd-02 13411900 135,99482 (187582) 
WATSON WYATT & CO HLDGS CL A 3 9DD P 30-Aug-02 I-Se"2 80,18400 8180211 (161011) 
WATSON WYATT & CO HLDGS CL A 1100 P 30-Aug-02 I-Sep-02 22 816 W 23,29500 (68200) 
WATSON WYATT & CO HLDGS CL A 2,700 P I~Sep-02 18-NovM 5975430 55,51200 427230 
WATSON WYATT & CO HLDGS CL A 1400 P I-SOP-02 2&Dec.02 29,38217 2879400 SW 17 
WATTS INDS INC CL A 6360 P 26-Aug-02 I-SeplD2 I I I sla 00 1176013 (5,97713) 
WATTS INDS INC CL A 7,950 P 27-Au" I-Sepm 139,52250 14723480 (771230) 
WATTS INDS INC CL A 79SO P 28-Aug-02 I-Sep-02 139,52250 14471465 (519215) 
WATTS INDS INC CL A 6360 P 29-Aug-02 I-SePO2 111 .61800 IIS.28645 (3 .66845) 
WATTS INDS INC CL A 1,300 p 30-Aug-02 I-Sep-02 22,81500 23,38297 (56797) 
WATTS INDS INC CL A 3180 P 30-AUD-02 I-Sep4)2 56 aos Do 56,88511 (107611) 
WAUSU-MOSINEE PAPER CORP COM 5,700 P 3D-Aug-02 1-Sep-D2 55 290 OD 5711913 (182913) 
WAUSU-MOSINEE PAPER CORP COM 20D P I-Se"2 I"op-02 202777 1,94000 8777 
WAYPOINT FINL CORP COM saw P 30-Aug-02 1,Sep-02 153,56000 15356000 000 
WCI CMNTYS INC 3,6W P 12-Mar-02 12-Ma-02 80,98129 6840000 12,56129 
WD 40 CO 200 P 3-JuWl 30-Aug-02 527824 4,25900 102024 
WD 40 CO 300 P 5-Jul-01 3DAug-02 7.91738 640500 1,51238 
WD 40 CO 100 P 6-JuWI 30-Aug-02 2 6319 12 2,16886 47027 
WD 40 CO 20D P 9,k"I 30ALM-02 527824 440000 87824 
WD 40 CO SOD P 10.Juwl 30-Aug-02 21,11296 17,59736 351560 
WD 40 CO 200 P 11-JUWI 30,Aug-02 527824 4,39800 88024 
WD 40 CO 400 P 12-A"l 30,Aug-02 1055048 8,80D 00 1,75648 
WD 40 CO IOD P 13-J"i 30-Aug-02 2,6219 12 220000 43912 
WD 40 CO 300 P 16-J"i 30,Aug-02 7,91736 S,6W DD 131736 
WD 40 CO 00 P 17-Jtd-01 30-Aug-02 263912 2.2DD W 43912 
WD 40 CO ~00 P 18-Jut-01 30-Aug-02 203912 2 20D 00 43912 
WD 40 CO 100 p 19-J"I 30-Aug-02 2,63912 2 200 OD 43912 
WD 40 CO 200 P 23-Jul-01 30-Aug-02 5,27824 4 396 DD 1152 24 
WD 40 CO 300 P 2~Jul-01 30,kg-02 7,91736 6 576 OD 134138 
WD 40 CO 100 P 25-Jt"l 30-Aug-02 263912 219600 44312 
WD 40 CO 100 P 30-Jul-Ol 3D-ALg-02 203912 2,19700 44212 
WD 40 CO IOD P 31-Jul-01 3&AL9-02 263912 2 2W 00 43912 
WD 40 CO IOD p I-AU9-01 306Aug-02 263912 2,200 OD 43912 
IND 40 CO 200 P 3-Aug-01 3GAug-02 527824 439800 88024 
WD 40 CO 100 P S-Aug-01 3DAug-02 263912 2 188 W 451 12 
WD 40 CO 100 P 7-Aug-01 30-Aug-02 2,63912 2.1 86 DD 45312 
WD 40 CO 100 P 8-Aug-01 30-Aug-02 263912 218700 45212 
WD 40 CO 1.650 P 14-Aug-01 30-Aug-02 43,54549 36,46500 7,08049 
WD 40 CO 100 P 21-AUg-01 30-Aug-02 2,63912 2,145 OD 49412 
WD 40 CO 100 P 28-Aug-01 30-Aug-02 2.63912 215000 47912 
WD 40 CO 175 P 29-AUg-01 30-AAIQ-M 46154S 3,76250 $5596 
WD 40 CO 525 P 29-Jul-02 30,~ 13,55535 1403273 (1 T7 35) 
WEATHERFORD INTERNATIONAL LTD 7,0DD P 12-Apr-02 14,ljjg.02 29245049 30811420 (1366371) 
WEATHERFORD INTERNATIONAL LTD 50M P SAW-02 14ALig-02 20889321 22492700 (1603379) 
WEATHERFORD INTERNATIONAL LTD 4,000 P 11-Feb-02 14-Aug-02 16711457 15545480 11 659 T7 
WEBEX COMMNS INC COM 4,100 P 30AU9.02 I-Sep-02 60 393 OD So.qa5 00 (492 W) 
WEBEX COMMNS INC COM 200 P I-SepO2 11,Sep-02 294395 294600 (205) 
WEBEX COMMNS INC COM I= P i-Sep-02 2540d-02 23841 18 22.095 OD 1,74518 
WEBMDCORP 4400 P 3-Jan-02 26-MW-02 31,35041 3545740 (410699) 
WEBMD CORP 11,700 P 4-Jon-02 25-MV-02 8336368 95,73875 (1237SIO) 
WEBMD CORP a 800 P 7-Jan-02 26-MM-02 62,70081 72,M8 56 (9,66775) 
WEBMD CORP 8 ODD P 7-,W~02 16-Apr-02 6080136 6578960 (4,981124) 
WEBMD CORP 10300 P 8-JW~02 iS-Apr-02 70281 74 Bi,639 as (3 358 12) 
WE3MD CORP 8 20D P 8-Jan-02 17-Apr-02 60,66094 6499484 (4,33390) 
WEBUD CORP I SOD P 84ar~02 ISAV-02 10.79037 1188930 (1,098 93~ 
WEBMD CORP 3200 P 94M~02 18-Apr-02 2301946 2491455 (189510) 
WEBMD CORP 51,70D P 9-Jwr02 19,W.02 35459288 Q2,525 86 (37,933 OD) 
WESMD CORP 6,60D P 15-Feb-02 19-A;w-02 4654377 4508724 145653 
WEBMDCORP a ODD P 19-Feb-02 19-Apr.02 4865939 4701315 164624 
WESUD CORP 21,30D P 25-Ad-02 25-JLA-02 914 NO OD 9624831 (1,25031) 
WEBMD CORP 4,400 P 17-Jul-M 30-Aug-02 2624520 20.856 w 538920 
WEBMETHODS INC COM SSW P 24-Jan-02 28-MW-02 94 D44 18 135,92590 (41881 72) 
WEBMETHODS INC COM 6700 P 244M~02 23-Apr-02 9276808 165,58246 (7281640) 
WEBMETHODS INC COM 1500 P 24-Jan-02 24-Apr-02 2122540 3707070 (15,54530) 
WEBMETHODS INC COM 400 P 30-Aug-02 I-Sep-02 3,49960 3,621 DD (12140) 
WEBMETHOOS INC COM 5500 P 30-Aug-02 I-Sep-02 4811950 50 4W 70 (236720) 
WEBMETHODS INC COM 3,400 P 1,SePO2 254)cl-02 2445886 2974660 (5,28774) 
WEBMETHODS INC COM 9w P I-S6p4D2 200w.02 7.3D9 04 787410 (56505) 
WEBSENSE INC COM 3 ODD P 30-Au" I-Sep-02 51,120 OD SI"8500 (16500) 
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WESSENSE INC COM 33,0D0 P 30AUg-02 I-Sep-02 562,32000 568,37220 (605220) 
WEBSTER FINL CORP WATERBURY CT 35W P 2SmAd-02 25,hd-02 11753000 116,94595 SS415 
WEIGHT WATCHERS INTL INC iaoo P 25,hd.02 25,Ad-02 7176800 711,319 99 44804 
WEIGHT WATCHERS INTL INC 100 P 3,kd-02 lg-%p-02 428787 417300 11487 
WEINGARTEN RLTY INVS SH BEN I P 25-Ja"l 2-May6M 1730 1405 325 
WEINGARTEN RLTY INVS SH BEN 975 P 25-Jw~011 IS-Jul-02 31,25249 27 4W 75 3851 74 
WEINGARTEN RLTY INVS SH BEN 200 P 25-Jan-01 31-Jul-02 726778 5 SM 67 1,64711 
WEINGARTEN RLTY INVS SH BEN 1950 P 2&A"2 25-Jul-02 9230250 6236885 (6435) 
WEINGARTEN RLTY INVS SH BEN 1250 P 25-JuI42 25-Jul-02 3993750 3993750 000 
WEINGARTEN RLTY INVS SH BEN 3475 P 25-Jari-01 3D.Aug-02 13309123 9764503 3544820 
WEINGARTEN RLTY INVS SH BEN 105 P 2-Apr-01 3D-Aug-02 402204 2,95085 1,071 19 
WEINGARTEN RLTY INVS SH BEN 2,850 P 9,W-01 30,kV-02 109,16966 8043270 2873690 
WEINGARTEN RLTY INVS SH BEN 188 P 22AU1,01 31),~ 7.18221 5,50063 1,68158 
WEINGARTEN RLTY INVS SH BEN 122 P 12,Jun-01 3D.Aug-02 4 6U 08 372924 92494 
WEINGARTEN RLTY INVS SH BEN 1.529 P 124~011 30-AuQ-02 5854941 46 948 3S 1180308 
WEINGARTEN RLTY INVS SH BEN 300 P 30-~l 30~2 11,49154 899034 250120 
WELLMAN 114C COM Iss P 7-DO04M 22-JuW2 220851 259044 (38193) 
WELLMAN INC COM 1595 P 23-MM-00 22-Jul-02 22 726 32 35,01870 (1229238) 
WELLMAN INC COM 2305 P 23-MW-00 30-AL,02 3524239 5060897 (1536458) 
WELLMAN 114C COM 4,600 P 10-Aug-00 30-Aug-02 7033188 W,21B 60 1011328 
WELLMAN INC COM 1600 P 2348~01 30-Aug-02 2445328 24,54000 (7674) 
WELLMAN INC COM 395 P 30Oct-0I 30-Aug-02 6,03937 4 M 22 1,14615 
WELLMAN INC COM 30 P 30-00-01 30-Aug-02 46888 37164 9724 
WELLPOINT HEALTH NETWORK INC 100 P 3-JarH02 2-May-02 769826 554275 185551 
WELLPOINT HEALTH NETWORK INC 3,000 P 184~01 12-Jun-02 250,78734 131 3D2 50 119,48484 
WELLPOINT HEALTH NETWORK INC IDO P 3-Jan-02 8-Jun-02 782482 5.84275 1 .78207 
WELLPOINT HEALTH NETWORK INC 1600 P 25-Jul-M 25-AHM 11710400 11710400 000 
WELLPOINT HEALTH NETWORK INC 10 30D P 25-Jul-02 25-Jul-02 753,857 OD 758 7B4 52 (492752) 
WELLPOINT HEALTH NETWORK INC 3,5W P I-Mwt .02 30-Aug-02 25817470 267.5W 85 (1 1 .362 07) 
WELLPOINT HEALTH NETWORK INC 500 P I-Au"2 3&Aug-02 3859640 35 ODD 00 159540 
WELLPOINT HEALTH NETWORK INC 1400 P I-May-02 30-Aug-02 104,11800 10701474 (2 B96 74) 
WELLPOINT HEALTH NETWORK INC 100 P 3-JW02 7-Oct-02 787876 554275 203601 
WELLPOINT HEALTH NETWORK INC 100 P 4-MW-02 30-DwoQ2 GOW78 594325 104753 
WELLPOINT HEALTH NETWORK INC 100 P 3-Jan-02 10-06~02 0.7%95 594275 95720 
WELLS FARGO 8, CO NEW COM 19,700 P 25-Ad-02 25-All-02 914 BW 00 91486800 000 
WELLS FARGO & CO NEW COM 104,20) P 25-JL"2 25-Jul-02 483904800 4,80452654 3452146 
WELLS FARGO A CO NEW COM 16,70D P 25-A"2 2Sk"2 775 548 OD 77654800 0 DO 
WELLS FARGO & CO NEW COM 2 ODD P &Jun-01 MJul-02 9325718 96,95260 (36%42) 
WELLS FARGO & CO NEW COM 8,00D P 5-A"l 14ALV-02 39945277 387 .81040 1164237 
WELLS FARGO& CO NEWCOM 6 ODO P 6-Jun-01 I"LQ-02 299 Sal) 57 287 &14 80 11,77497 
WENDYS INTL INC COM 2 101) P 28-NM-01 21-An-02 8622025 6097350 2524875 
WENDYS INTL INC COM 78M P 28-N&~01 24-%E~W 315,17914 228,47300 88,7D8 14 
WENDYS INTL INC COM 1,200 P 25-A"2 25-Jul-Q 43 aa4 00 43,884 OD Goo 
WENDYS INTL INC COM 10300 P 25-Ju[42 25-AdM 375,67100 38222882 (555582) 
WENDYS INTL INC COM sw P ISAug-02 30,AL9-02 28.56800 3107312 (2,W5 12) 
WENOYS INTL INC COM 400 P IS-Aug-02 30-Aug,02 1428400 1562024 (133624) 
WENDYS INTL INC COM I ODO P 16-Aug-02 30-Aug-02 3573182 39,0W 60 (331878) 
WENDYS INTL INC COM 1000 P 19-Atig-02 30-Aug-02 35,73182 3966540 (3,93358) 
WENOYS INTL INC COM 4w P 20-ALg-02 30,ALV-02 1429273 1541092 (1 11819) 
WENDYS INTL INC COM 100 P 3,k"2 20-NavM 2,74291 38MOD (1,14309) 
WENDYS INTL INC COM 20D P 3-JtJW2 IDZ*C.02 529290 777200 42,47910) 
WENDYS INTL INC COM IOD P 22-Ad-02 18-Dec-02 271341 319900 (48559) 
WERNER ENTERPRISES INC COM 725 P 23-MM-00 31-Jan-02 21,10306 11,77298 933008 
WERNER ENTERPRISES INC COM 125 P 26-Oct-00 31-Jan-02 3SM40 1.56250 207598 
WERNER ENTERPRISES INC COM 700 P 2-Ju"I8 24-Jan-02 19 2111 70 133577S 592395 
WERNER ENTERPRISES INC COM 400 P S-D~98 24-Ja~M 1101811 7,02100 3,99711 
WERNER ENTERPRISES INC COM 100 P 24-D~91!1 244~02 2,75453 1 65a 25 1,09828 
WERNER ENTERPRISES INC COM 100 P 29-D~98 24-Jan-02 2,75453 173750 101703 
WERNER ENTERPRISES INC COM 20D P Z3-Sep-99 24-Jan-02 5,50905 3,375 OD 2,134 DO 
WERNER ENTERPRISES INC COM 200 P 2-Nov-99 28-Jan-02 5SM50 3,227 OD 235950 
WERNER ENTERPRISES INC COM 100 P 9-N~99 28-Jan-02 2,7S325 I SaS 38 1 .20687 
WERNER ENTERPRISES INC COM 20D P I"ov-99 28,)&~02 5 sm 50 321250 2,374 OD 
WERNER ENTERPRISES INC COM 200 P lg-N~99 28-Jan-02 558650 3 075 OD 251150 
WERNER ENTERPRISES INC COM 2DD P 7-D~99 28-Jar,02 555650 2,81250 277400 
WERNER ENTERPRISES INC COM 875 P 23-MM-00 28,Jar,02 2444092 1420878 1023214 
WERNER ENTERPRISES INC COM 40D P 2&Oct-00 3D-Aug-02 7,16778 3.75000 341778 
WERNER ENTERPRISES INC COM 3400 P 26-Od-00 30-Aug-02 6198727 3187500 3011227 
WERNER ENTERPRISES INC COM 1 .100 P 25,00-00 I-Sep-02 1966800 10,31250 935550 
WERNER ENTERPRISES INC COM 933 P 23-Je"I 1-Sep-02 1668799 12,9W OD 373799 
WERNER ENTERPRISES INC COM 367 P 30,00-01 1-sAIP-w 655601 5,97625 57976 
WERNER ENTERPRISES INC COM 600 P 29-~ I-Sep-02 10,72800 11,993140 (126540) 
WERNER ENTERPRISES INC COM 400 P I-Sap-02 2&00,02 853118 7 .152 OD 1,37918 
WESCO FINL CORP 100 P 25-A"2 25-kd-02 30.60D OD 30 502 DD 9800 
WEST COAST BANCORP ORE NEW 1125 P 29~1 30,Aug-02 1738759 15 .660 0) 1,72759 
WEST COAST BANCORP ORE NEW 19M P 30-Aug-01 30-Aug-02 29.36571 26 714 OD 265171 
WEST COAST BANCORP ORE NEW 400 P 304DCt-01 30-Aug-02 61822S 5 20D CID SB2 25 
WEST COAST BANCORP ORE NEW 1425 P V-JI"2 WALQ-02 2202428 22 M 00 (20572) 
WEST COAST BANCORP ORE NEW 1825 P 27~1 29ALg-02 28001 22 2606958 1,93164 
WEST COAST BANCORP ORE NEW 28M P 28,Aug-Ol 2SAug-02 42,960 78 39 675 DD 328473 
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WEST COAST BANCORP ORE NEW 875 p 29~1 29-Aug-02 13,42524 1218000 1,24524 
WEST COAST BANCORP ORE NEW 4,925 P 2"ug-01 28-Aug,02 76.58341 69 73B 00 6,134541 
WEST COAST BANCORP ORE NEW 575 P 27-Aug-01 MAU9-02 8,94121 821370 72751 
WEST CORP COM 1,300 p 25-Ad-02 25,Jul-02 2351700 2318992 32708 
WEST MARINE INC COM 4 70D P 30-Aug-02 I-Sep-02 515 985 00 5976050 (77550) 
WEST MARINE INC COM 1 .900 P I-Sep-02 4-Oct-02 2390128 23,646 00 5628 
WEST MARINE INC COM aw p I-Sep4)2 2()O~02 a .678 13 753000 114813 
WEST PHARMACEUTICAL SVCS INC 3,DD0 P 30-Aug-02 I-Sep .02 71 MOO 72 702 9D (88290) 
WESTAMERICA BANCORPORATION COM 1238 P 25-JuHV 25-JL&02 4679402 " 755 79 2823 
WESTAMERICA BANCORPORATION COM 1162 P 25-Jul-02 26,k"2 4391198 43,91196 000 
WESTAMERICA BANCORPORATION COM 200 P 24-~p-gfl 30-Ault-02 8,39493 6,02826 235667 
WESTAMERICA BANCORPORATION COM 100 P 30-Sap-98 30-Aug-02 419246 2,92800 126446 
WESTAMERICA BANCORPORATION COM 100 p S-Od 98 30-AL19-M 4,19246 2,82253 1,36993 
WESTAMERICA BANCORPORATION COM Iw p 16-Oct-98 30-Aug-02 4,19246 2 950 W 124246 
WESTAMERICA BANCORPORATION COM 200 p 20-OcI-98 30-Aug-02 6,36493 6 206 OD 217893 
WESTAMERICA BANCORPORATION COM 100 P 21-Od-Sa 30-Aug-02 4,19240 3,08990 1,10256 
WESTAMERICA BANCORPORATION COM IDD P 25-00-98 30-Aug-02 419246 309407 1 .09539 
WESTAMERICA BANCORPORATION COM Iw p 2-N~98 30-Aug-02 419248 334328 84918 
WESTAMERICA BANCORPORATION COM too P XN~913 30,Aug-02 4,19248 3,36018 8242a 
WESTAMERICA BANCORP-ORATION COM 100 p S-D~98 30-ALv-02 4 .19246 370525 48721 
WESTAMERICA BANCORPORATION COM 200 P 23-Feb-99 30-AL*-02 8,38493 659376 1.79117 
WESTAMERICA BANCORPORATION COM 100 p 23-Sep-90 30-Aug-02 419246 2.90D 00 129246 
WESTAMERICA BANCORPORATION COM 100 P 2-N~99 30-Aug-02 4.19246 3,41875 77371 
WESTAMERICA BANCORPORATION COM too p I I-N~99 30-Aug-02 4,19246 3,41875 77371 
WESTAMERICA BANCORPORATION COM 100 p 19-N~99 30-AL19-02 419246 3,33750 a54 96 
WESTAMERICA BANCORPORATION COM 100 P 7-D~99 3aAug-02 4,19246 302500 1 1674S 
WESTAMERiCA BANCORPORAT10N COM Sw P ZJ-MW-00 30-Aug-02 2096232 1259375 8,368 57 
WESTAMERICA BANCORPORATION COM so P 22-May-01 30-Aug-02 209623 1 936 OD 16023 
WESTAMERICA BANCORPORATION COM 150 P 30-JuWl 30-Aug-02 6,28870 5,89500 39370 
WESTAMERICA BANCORPORATION COM 75 p 30-(M-01 30-Aug-02 314435 273600 40835 
WESTAMERICA BANCORPORATION COM 3,400 P 20-NW-01 30-Aug-02 142,543 T7 133,076 OD 9 467 T7 
WESTAMERICAL BANCORPORATION COM 625 P 29-Jul-02 30-Aug-02 26 .20290 24 825 OD 1,37790 
WESTAR ENERGY INC 3400 P 30-Aug-02 I-Sep-02 41 4BO 00 4148000 000 
WESTAR ENERGY INC 4,200 p 30-Au" I-Sep-02 5124000 52,26312 (102312) 
WESTAR ENERGY INC 3100 p I-Sep-02 20-Dec-02 34,79365 37 820 03 (302634) 
WESTCORP 300 P 25-Apr-02 30-Aug-02 6,06948 5,655 00 (258552) 
WESTCORP 300 p 28-Apr-02 30-Aug-02 606945 5,71500 (264552) 
WESTCORP 600 P 29-Apr-02 3OAug-02 12.13895 17,55390 (541495) 
WESTCORP Soo P 30-Apr-02 30-ALQ-02 10,11579 14 775 03 (465921) 
WESTCORP 700 p I-M2y-02 3NALqM 1416211 2102478 (6,86267) 
WESTCORP 500 P 7-May-02 30-Aug-02 1011579 14,99835 (488256) 
WESTCORP 700 P 9MBY-02 30-Aug-02 14,16211 2094708 (6,78497) 
WESTCORP 1300 p 17-Apr-02 2bAug-02 2741461 360756S (8,66104) 
WESTCORP 2300 P 18-Apr-02 2&.Aug-02 48 502 T7 6576413 (17,26138) 
WESTCORP 700 p 19-Apr-02 2&Aug-02 14,76171 20,25695 (5,49524) 
WESTCORP 900 P 19-Apr-02 29-Aug-02 18,52621 2604465 (751844) 
WESTCORP 1503 P 22-Apr-02 29-Aug-02 3087702 4272585 (11 US 83) 
WESTCORP 300 p 23-AW-02 2%Aug.-02 B 175 40 861000 (243460) 
WESTCORP 1,400 p 23-Apr-02 29,Au2M 2881865 4019064 (11,37209) 
WESTCORP 200 p 25~Apr-02 29-Aug-02 4 .11GS4 5,77000 (1 853 06) 
WESTERN DIGITAL CORP DEL COM 21 .001) p 30-Aug-02 I-Sep-02 85 260 W 89,66370 (4,40370) 
WESTERN DIGITAL CORP DEL COM 5600 p 30-Aug-02 I-SOP-02 22,73600 2326800 (53200) 
WESTERN DIGITAL CORP DEL COM 2,500 p I-Sep-02 4-Oct-D2 12,039 63 10,15000 195963 
WESTERN GAS RES INC IDD0 P 30-Aug-02 I-Sep-02 33,M 00 3392000 ODD 
WESTERN GAS RES INC 1400 p 30-Aug-02 I-Sep,02 47,48a 00 47.644964 (15694) 
WESTERN GAS RES INC 2 40D P 1-Sep-02 20-1~ 8784335 81 408 W 643535 
WESTERN GAS RES INC 200 P 3-Sep-02 MDOO-02 7,32028 5,60400 716-28 
WESTERN WIRELESS CORP CL A SIM P 3-JW,02 28-Jan-02 779748 1432750 IS 5W 02) 
WESTERN WIRELESS CORP CL A 1,000 P 3.Js"2 12-Mor-02 947485 29'sm 00 (10,18015) 
WESTERN WIRELESS CORP CL A 400 P 22-JW,02 10-Apr-02 3,24590 5 700 W (2,454 10) 
WESTERN WIRELESS CORP CL A 20D P 3-Jam-02 8-Apr-02 1,80294 5,731 OD (392806) 
WESTERN WIRELESS CORP CL A 200 P 4-Jar,02 B-Apr-02 1,80294 5,37300 (3,57006) 
WESTERN WIRELESS CORP CL A 200 P 22-.12~02 8-Apr.02 180294 2,850 OD (1,04706) 
WESTPORT RESOURCES CORP COM 3100 P 30-ALQ-02 I-Sep-02 5657500 55 8TT 50 69750 
WESTWOOD ONE INC COM 9DO P 2-Jjt~ 15-Apr-02 3410672 26.94438 7,15234 
WESTWOOD ONE INC COM 9,000 P 25-JuH)2 254042 245,7DO 00 24586290 (16290) 
WET SEAL INC CL A COM 100 P 30-AuQ-02 I-SepO2 110600 1,10900 (300) 
WET SEAL INC CL A COM 5,DD0 P 30-Aug-02 I-Sep-02 5530000 56.172 W (87200) 
WET SEAL INC CL A COM 5 IOD p I-Sep-02 13-Sep 02 62,23138 5640600 582538 
WET SEAL INC CL A COM 200 P 3.Sa"2 13,Saj~02 2,44045 2 208 OD 23245 
WEYERHAEUSER CO COM 25W P 25-Jui*2 25-JuW2 13630000 13630000 000 
WEYERHAEUSER CO COM 12.400 p 25-JUM)2 25-JuW2 67604900 690,28692 (1423892) 
WEYERHAEUSER CO COM 30W p 25-JuW2 25-Jul-02 16356000 163 S50 OD 0 w 
WGL HLDGS INC COM 1,270 P 27-Apr-99 30-ALV.02 3064737 30,1141 aS SM 52 

WGL HLDGS INC COM 15M P 29-Ju~99 30-Aug-02 3543390 4041165 (3,97775) 
WGL HLDGS INC COM I .ODD p 30-J&99 30-Aug-M 2428927 27,59250 (3,30323) 
WGL HLDGS INC COM 200 P 23-Sep-99 3D-Aug-02 485785 5,30500 (44715) 
WGL HLOGS INC COM 200 p 2-N~99 30-AUQ-02 4,85795 5 00 OD (T72 I S) 
WGL. HLDGS INC COM 100 p 10-N~99 30-Aug-02 242893 281350 (3134 57) 
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WGL HIDGS, INC COM 200 P li-N~99 304aV-02 4,BS755 5,61750 (75965) 
WGL HUDGS INC COM loo P 1944~99 30AL,2-M 242803 2,91500 (48607) 
WGL HLOGS INC COM 200 P 7-13~99 3GAu2-02 4 1157 85 5,71750 (&59 65) 
WGL HLDr.S INC COM 1300 P 23-UN-OD 30-AU2-02 3157605 3209921 (52316) 
WGL HUDGS INC COM so P 2-Apr-01 3GAug-02 1,94314 7,20120 (25806) 
WOL HUDGS INC COM 125 P 22-Mwt.Ol 30-Aug-02 303616 383563 (59947) 
WGL HUDGS INC COM 125 P 30-Oct-01 3GAug.-02 3,03016 3,39649 (36033) 
Wr,L HLDW INC Com 400 P 29-Jul-M 30,k3g-M 971571 82NOD 71971 
WGL HUDGS INC COM 30 P 27-Apr-99 30,%19-02 73407 70965 2442 
WH ENERGY SVCS INC COM 100 P 22-Jun-01 I-Sep-02 1566 OD 240000 (93400) 
WH ENERGY SVCS INC COM 2175 P 22-Jun-01 I-Sep.02 3409050 5220000 (1813950) 
WH ENERGY SVCS INC COM ISO P 30-A"I I-Sep.02 2,34900 331500 (96800) 
WH ENERGY SVCS INC COM so P 30-Oct-01 i-Sep-02 78300 107450 (29150) 
WH ENERGY SVCS INC COM 225 P 29-A"2 i-Se"2 3,62350 3.96176 (43826) 
WH ENERGY SVCS INC COM 700 P 3"Ab02 I.Sejo2 10,96200 1130997 (34T 97) 
WHIRLPOOL CORP COM Sw P 25,A"2 2sjul-02 4392800 4392800 000 
WHIRLPOOL CORP COM 29W P 25-Ad-02 25-A"2 15923900 159.239 OD OOD 
WHIRLPOOL CORP COM 3600 P 25.JLd-02 25.JLdM 197,67600 196 30D 72 2,37528 
WHIRLPOOL CORP COM 4021 P 6-Feb-02 3().&Q-02 22240151 278.27491 (55,87340) 
WHIRLPOOL CORP COM 1,979 P 6-Feb-02 30Aug-02 110,02057 138,95749 (26 M6 92) 
WHITNEY HUDG CO 28W P 25-Ad-02 25-Jul-M 81,20000 8 1.200 00 000 
WHOLE FOODS MKT INC 2,70D P 20-No"i 7-MW-02 119,31201 11242314 6,aa8 87 
WHOLE FOODS MKT INC 4700 P 743~01 7-Mmr-02 207,69129 21693461 (9 .24332) 
WHOLE FOODS MKT INC 7,500 P 20-Now-01 a-Ma-02 32g.ow so 312 286 50 1676430 
WHOLE FOODS MKT INC 3700 P 25-JuI-M 25,XdM 148 074 DD 14005513 1887 
WHOLE FOODS MKT INC 200 P 3-Jmr~W 3-JUI-02 9,17592 0 713 OD 462.92 
WHOLE FOODS MKT INC 2600 P 7-0~01 3GAug-02 11604750 120 ODS 38 (3 .95888) 
WHOLE FOODS MKT INC 1.200 P 20-13~01 3OAug-02 53,56039 49,67628 388411 
WHOLE FOODS MKT INC 2000 P 3-JW~02 30-Aug-02 89,26731 loi moo (1259269) 
WHOLE FOODS MKT INC 1.600 P 28-Jun-02 3GAuo2 66,95048 7295505 (600457) 
WHOLE FOODS MK7 INC 800 P I-ALg-02 30.AL,02 3570692 34 3115 68 1 321 24 
WHOLE FOODS MKT INC 1200 P I 13~01 3DAug-02 5369200 56 387 SS (178556) 
WILD OATS MKrS INC 1,200 P 30-Aug-02 I-Sep-02 13 ASS OD 12 780 OD 708 DD 
WILD OATS MKTS INC 3.500 P 30-Aug-02 I-SaPM 39 340 OD 4009845 (75845) 
WILD OATS MKTS INC aw P "ep-02 25-oct-02 978946 0 M OD 79746 
WILEY JOHN & SONS INC CL A 1.414 P 25-JuI42 25%k"2 29,41120 20.90739 50381 
WILEY JOHN A SONS INC CL A 1.886 P 25-JuWa 25-Jul42 3922880 39.22880 000 
WILLAMETTE INDS INC loo P 3-jano2 i3-Fe"2 5,5w 00 502450 525SO 
WILLIAMS COS INC COM 5700 P 25-Jul-02 25.Ju602 5,01600 5 016 OD 000 
WILLIAMS COS INC COM 33,8W P 25-Jul-02 2544-02 29,74400 34,84442 (510042) 
WILLIAMS SONOMA INC COM 2 SW P 28-Jun-01 304~ 12782196 112,65514 1516682 
WILLIAMS SONOMA INC COM 5w P 28-Jun-01 fl-Fct~02 20,07053 19,42330 1,44723 
WILLIAMS SONOMA INC COM I'aw P 28-Jun-01 18-Apr-02 96,20710 GO 923 aS 26,28322 
WILLIAMS SONOMA INC COM 1 20D P 5-00-01 18-Apr-02 6413806 32.00748 32,13056 
WILLIAMS SONOMA INC COM 300 P 3-Jar,02 24,Apr-02 18,90749 1270050 420699 
WILLIAMS SONOMA INC COM 500 P 3-JW~02 2D.May-02 15,89702 10 5R3 75 531327 
WILLIAMS SONOMA, INC COM 1500 P 5.00-01 ~Ju"2 47,24857 2000468 27 243 ag 
WILLIAMS SONOMA INC COM 5200 P 5-oct-ol 3,km-02 168,15943 6934954 9680989 
WILLIAMS SONOMA INC COM 4,700 P s_OcI_m 25-Ae,02 100,97269 62,68131 38 291 3a 
WILLIAMS SONOMA INC COM 6 30D P 25,AF6M 25,kd.02 141624 OD W.722 53 (2,09853) 
WILLIAMS SONOMA INC COM 11,700 P 5-00-m 3OAup-M 267.04445 15LS b" 09 111 19635 
WILLIAMS SONOMA INC COM 1.600 P 14mg-02 30-Aug~02 3651890 3S .152 M 136690 
WILLIAMS SONOMA INC COM 2,100 P 5-W-01 9-Aug-02 44.07557 28.00665 1606902 
WILLIAMS SONOMA INC COM 900 P 640ct-oi I 2-Aug-02 18,51676 12 OD2 80 6,51396 
WILLIAMS SONOMA INC COM 2 WO P S~Octol 12-Aug-02 59 665 12 35.62902 2103610 
WILLIAMS SONOMA INC COM 400 P 3-Jan-02 27-Sep-02 10 631 67 846700 216467 
WILLIAMS SONOMA INC COM 500 P 3,41"2 2-13~02 13,57659 1055375 299284 
WILLIS LEASE FIN CORP WD P 2-14-95 S-Fet~02 $1999 2.33325 li,91326) 
WILLIS LEASE FIN CORP loo P 2,kd4S 20-Feb-02 43999 233325 (189326) 
WILLIS LEASE FIN CORP 200 P 2-Jul-98 WFebM 89999 466650 (3,76651) 
WILLIS LEASE FIN CORP 100 P 2-Jul~98 26-Feb-02 42999 2.33326 (190326) 
WILLIS LEASE FIN CORP 200 P 2-AA-98 25-Feb-02 08199 4,66550 (3,8D4 51) 
WILLIS I FA E FIN CORP 100 P 24u~98 2a-Feb-02 43999 2.33325 (1 89326) 
WILLIS LEASE FIN CORP 500 P 6_JuH98 Is_Mw_O2 2.15917 11 .87500 (9 7D5 83) 
WILLIS LEASE FM CORP 200 P 20-A&BB ilI-MW-02 $5767 4,951 50 Km 53) 
WILLIS LEASE FIN CORP 300 P 21,Aug-98 IS-M~-02 1.3DI 50 570000 (4,39850) 
WILLIS LEASE FIN CORP 300 P 21-Ock-M 10-Mw-02 1,30150 4,725 OD (342350) 
WILLIS LEASE FIN CORP 100 P 17-N~98 18-MM-02 43383 1,74747 (131364) 
WILLIS LEASE FIN CORP 100 P 24-D~98 mum-02 43393 1.65200 (121817) 
WILLIS LEASE FIN CORP 200 P 29-D~98 le-Mar-02 86767 327500 (2,40733) 
WILLIS LEASE FIN CORP 300 P Z3~Sep-99 IS-Mar-02 130150 427500 (2.97350) 
WILLIS LEASE FIN CORP 300 P 2-Nv*~99 ill-MW-02 1,301 50 Val 25 (47275) 
WILLIS LEASE FIN CORP 200 P 19+6~99 i"ar-02 88767 1 125 OD (25733) 
WILLIS LEASE FIN CORP 2100 P 23-MM-00 IB-Mar-02 911050 1811250 IS OD2 OD) 
WILLIS LEASE FIN CORP 225 P 22-May-01 IS-MM-02 97613 2.12625 (115012) 

40 WILLIS LEASE FIN CORP 650 P 30-A"I la-Mv-02 2.a 19 92 7 0115 00 (4,26508) 
WILLIS LEASE FIN CORP 6010 P 8-JuI-SB I SMw-02 2,58272 14 .25D 00 (11.66728) 
WILLIS LEASE FIN CORP 40D P 2-Jul-98 S.Mw-02 1,74797 933300 (7,58503) 
WILLIS LEASE FIN CORP I.Wo P 2-jum ii-mm-02 441414 23,332 5D (18918361 
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WILLIS LEASE FIN CORP Iw P rlitil.98 11-MW-02 44141 237500 (193359) 
WILLIS LEASE FIN CORP 30D P S~Jul.98 MMM-02 129049 712500 (583451) 
WILLIS LEASE FIN CORP 300 P 6.itil-se 12-MW-02 129937 7 125 OD (5,82563) 
WILLIS LEASE FIN CORP 9m P 2-JuI-98 7-MU-02 392844 20,99925 (17,07081) 
WILLIS LEASE FIN CORP Soo P 2-J" 6-MW-02 2,16997 1166625 (9 .49623) 
WILLIS LEASE FIN CORP 100 P 2-JuI-90 SMW-02 42899 2,33325 (1,90426) 
WILLIS LEASE FIN CORP 300 P 2-Jul-90 4-MV-02 1.32211 899975 IS OT7 64) 
WILMINGTON TR CORP 8200 P 25-A&M 25-JuW2 23370000 23073570 2.96430 
WINN DIXIE STORES INC I 60D P 25-Jul-02 25-Jul-02 2460800 2460800 000 
WINN DIXIE STORES INC 4600 P 2&JuW2 25~Jul*2 70,74800 TO 229 58 51842 
WINNEBAGO INDS INC I ODD P 224~99 6-Feb-02 37,51973 2085310 18 66S 63 
WINNEBAGO INDS INC 18W P 22-J~99 5-F&b-02 71,61516 37,63558 34.07958 
WINNEBAGO INDS INC 25M P 224~99 26-Feb-02 115.59551 52,13275 9346276 
WINNEBAGO INDS INC 6130 P 23,ft~99 8-MW-02 25,04657 1062455 14.42102 
WINNEBAGOINDSINC 200 P 24-J~99 8-MW-02 10,01823 4,422.30 5,59593 
WINNEBAGO INDS INC 3DO P 234u~99 6-MW-02 1492581 637473 8.5w 88 
WINNEBAGO INDS INC 1,600 P 234~99 7-Mw-02 80,20487 33,9W 56 4620531 
WINNEBAGO INDS INC 1200 P 244~99 2-Apr-02 4808903 26,53380 21,65523 
WINNEBAGO INDS INC 1,600 P 254~99 2-Apr-02 6411870 38 645 2a 27,57342 
WINNEBAGO INDS INC 100 P %-Sap~99 30-ALpg-02 387237 269975 127262 
WINNEBAGO INDS INC aw P 28-Sep-99 30-ALI-02 30,97899 18,58544 12,39355 
WINNEBAGO INDS INC 2,800 P 21-MM-W 30-Aug-02 10842645 51 11792 57,30853 
WINNEBAGO INDS INC 1,700 P 2-Jur~M 30-Aug-02 65,83035 24,43325 41 39710 
WINNEBAGO INDS INC 1,2DD P 26~Jul-M 3DAug-02 4646848 15,66824 3080224 
WINNEBAGO INDS INC 9w P 21-Sep-01 30ALig-02 34,85t 35 17,235 DO 1761635 
WINTRUST FINL CORP COM I P Z2~Ju"l 27-MW-02 1585 800 785 
WINTRUST FINL CORP COM 587 P 22-JM-01 MAug-02 1877868 9.39200 938668 
WINTRUST FINL CORP COM 575 P 22-Jun-01 I-SOP-02 IS 400 OD 9,20000 9,20000 
WINTRUST FINL CORP COM 75 P 30-ju"I I.Sep-02 2,40000 1,570 W am 00 
WINTRUST FINL CORP COM 313 P 30-Oct-01 I-Sep-02 120000 70215 49785 
WINTRUST FINL CORP COM 3,113 P I-Feb-02 I-Sep-02 99 SM DD 5245750 3714250 
WINTRUST FINL CORP COM I OOD P I-Sep-02 20-DeoD2 30,54988 32,0D0 00 (1,45012) 
WISCONSIN ENERGY CORP COM 2500 P ~Nov-M 12-Feb-02 58.57362 $022400 (21 85038) 
WISCONSIN ENERGY CORP COM 2,SM P 4-N~95 20-Mm-02 5162482 3022400 (1859918) 
WISCONSIN ENERGY CORP COM 1.500 P 21-Mar-00 20-MW-02 38 974 aq 28,81075 0,15814 
WISCONSIN ENERGY CORP COM 4000 P ii SepDo 20.MW-02 95,59972 8282040 15,77932 
WISCONSIN ENERGY CORP COM 5100 P 25-JUS-02 25-JUI-02 188 543 OD 18373068 281232 
WITNESS SYS INC 20200 P 26-Aug-02 I-Sep-02 132,31000 12168278 1062722 
WITNESS SYS INC 25250 P 27~2 I-Sep-02 t65 387 50 154,57040 10.817 10 
WITNESS SYS INC 25,250 P 28-Aug-02 1-Sep-02 16538750 15104045 14 347 05 
WITNESS SYS INC 20,200 P 29-Aug-02 I-SOP-02 132 310 OD 12193124 10 37B 76 
WITNESS SYS INC 10,10D P 30-Aug-02 1-Sep-02 6615500 6185139 430361 
WITNESS SYS INC 101 ODD P I-Sep-02 2-Oct-02 21632533 66155000 ("5 224 67) 
WITNESS SYS INC 10 ODO P 4-Sep.02 2-Oct-02 21,41835 6334000 (4192165) 
WITNESS SYS INC 15 ODO P 5-Sep 02 2-Oct-02 3212752 9492450 (62,796 98]1 
WIVIS INDS INC COM 2,100 P 2S-,Sep 00 1-May-02 3140802 4217010 (10,76408) 
WMS INDS INC COM 2w P 26-SOP-00 2-May-02 299791 401820 (1,01829) 
WMS INDS INC COM 300 P 26-Sep-M 3-May-02 4,49596 6,02430 (152834) 
WMS INDS INC COM 3w P 26-Sep-00 12-A"2 349552 602430 (252878) 
WMS INDS INC COM 50 P 22-May-01 12-AW2 5a2 59 134067 (75808) 
WMS INDS INC COM 1400 P 9-JU141 12,hA-02 16,31245 40.22.228 (23 909 83) 
WMS INDS INC COM 125 P IG.JLA-01 12,JLd-02 145647 370235 (224588) 
WIVIS INDS INC COM 250 P 30-Jul-01 12-Jul-02 2,912 94 575075 (284S81) 
WMS INDS INC DOM 950 P 9-Aug-01 12-Jul-02 1105915 18,34735 (7,27819) 
WMS INDS INC COM 250 P 30-oct-ol 12-Jul-02 2,91294 4,40545 (149251) 
WMS INDS INC COM 1,100 P 30-Aug-02 I-SePO2 15 M 00 16.91998 (102490) 
WIVIS INDS INC COM 42,000 P 30-Atip-02 1-Sep-02 606 ODD 00 64944600 (42,54600) 
WOLTERS KLUWERS CVA EURO 12 Sm P 14-Dec-00 3-A"2 9,54281 12~M 54 (26987-3) 
WOLTERS KLUWERS CVA EURO 12 300 P 14-Dec-00 4-JuW2 565655 734372 (168717) 
WOLTERS KLUWERS CVA EURO 12 2DO P 19-Dec-00 4-Jul-02 3,77104 5,05628 (128524) 
WOLTERS KLUWERS CVA EURO 12 100 P 194)eo-00 5-JuW2 1,89261 2,52814 (63553) 
WOLTERS KLUWERS CVA EURO 12 2,500 P 19-Dec-00 S-Jul-02 53.25490 70,78795 (17,52305) 
WOLTERS KLUWERS CVA EURO 12 700 P 19-Dec-00 B-AA-02 1362563 1769699 (407136) 
WOLTERS KLUWERS CVA EURO 12 362 P 19-Dec-M 9-JuW2 7.07166 915187 (2,080-21) 
WOLTERS KLUWERS CVA EURO 12 407 P 19.Dec-00 10-Jul-02 7,88907 10,28953 (240046) 
WOLTERS KLUWERS CVA EURO 12 900 P ls-jar~ol 16-Jul-02 16,29520 2313297 (6,83777) 
WOLTERS KLUWERS CVA EURO 12 BOD P 19-DOC-00 15-JuW2 14,91314 20,22513 (531199) 
WOLTERS KLUWERS CVA EURO 12 1617 P I%.Dec-oo 15-Jul-02 30,18701 40,88004 (1069303) 
WOLTERS KLUWERS CVA EURO 12 B3 P 18-Jan-01 15-JuW2 154949 2,13337 (59388) 
WOLTERS KLUWERS CVA EURO 12 336 P 19-DOC-00 12-JuM 6.21479 849455 (2,27976) 
WOLTERS KLUWER$ CVA EURO 12 678 P 19-Dec-00 11-Jul-02 12 .77520 1714079 (436559) 
WOLTERS KLUWERS CVA EURO 12 60D P 18-Jar,01 17-Jul-02 10,90867 15,42198 (4 .51331) 
WOLTERS KLUWER$ CVA EURO 12 1 9DD P 1114W~01 25-Jul-02 1091495 48 SW 28 11792133) 
WOLTERS KLUWERS CVA EURO 12 70D P I&Jan-01 23-JuIZ2 1151623 1799232 (647809) 
WOLTERS KLUWERS CVA EURO 12 1,500 P 18-Jar,01 24-JuI-02 23 .6,18 51 33,55495 (1490645) 
WOLTERS KLUWERS CVA EURO 12 aw P la-ja~ol 18-Ju[42 1077774 15421 98 (4,64424) 
WOLTERS KLUWERS CVA EURD 12 217 P 18-Ja"I MJul-02 3,364 W 5,577 62 (221282) 
WOLTERS KLLIWERS CVA EURO 12 483 P 4-Apr-01 26-Jul-02 7,48938 1247246 (498308) 
WOLTERS KLUWERS CVA EURO 12 2 OOD P 4-Apr-01 29-Jul-02 31,39529 51,64582 (20,26053) 
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WOLTERS KLUWERS CVA EURO 12 600 P 4-APF-01 3140-02 920107 1549374 (6,29267) 
WOLTERS KLUWERS CVA EURO 12 40D P 4-Apr-Oi 30,AA-02 624229 1032916 (4 086 87r) 
WOLTERS KLUWERS CVA EURO 12 217 P 24-AUg-01 $,Aug-02 2,91249 491738 (2 .00489) 
WOLTERS KLUWERS CVA EURO 12 2,100 P 28-Aug-01 B-Aug-02 28,19537 4795859 (19,77322) 
WOLTERS KLUWERS CVA EURO 12 817 P 4-Apr-01 5-Aug-02 I 149017 21,09732 (960715) 
WOLTERS KLUWERS CVA EURO 12 1583 P 24-Aug-01 5-Aug-02 2649225 42,67019 (16,18794) 
WOODWARD GOVERNOR CO 700 P 30AU9-02 I-SOP102 33 SW 00 3360000 000 
WOODWARD GOVERNOR CO 2,000 P 30,UV-02 I-Sep-02 9800000 91,63000 (1,63000) 
WOODWARD GOVERNOR CO 700 P I-SOP-02 200oc.02 30 763 79 33 SW 00 (2 MS.21) 
WOOLWORTHS LIMITED ORD ASO 25 7700 P 22,Jan-02 28-Feb-02 48 024 65 4687482 1 t4983 
WOOLWORTHS LIMITED ORD ASO 25 low P 22-J2n-02 27-Feb-02 11 _1216 43 1095775 27868 
WOOLWORTHS LIMITED ORD A$O 25 10.500 P 21-Jar,02 27-Feb-02 6554582 62,35170 319412 
WOOLWORTHS LIMITED ORD ASO 25 7600 P 22,tar,02 1-MM-02 4734125 4626605 107519 
WORLD WRESTLING ENTERTAINMENT 9 too P 30,"-02 I-SOP-02 88,27000 90,40B 50 (2,13850) 
WORLDCOM INC-MCI GROUP COM 3469 P 11-Jun-01 9-May-02 1067829 63.27456 (5259527) 
WORLDCOM INC-MCI GROUP COM 3700 P II-JU"I 10-May-02 924823 6748800 (58 239 TT) 
WORLDCOM INC-MCI GROUP COM 4w P 14,h"l 10-May-02 99981 7,25000 (6,25019) 
WORLDCOM INC-MCI GROUP COM 800 P 15-jun-ol 10-Mat-02 I See 62 14,38975 (12,39014) 
WORLDCOM INC-MCI GROUP COM 700 P I8,Jun.0I IWAfff.02 174967 12 588 77 41083710) 
WORLDCOM INC4ACI GROUP COM 2 70D P I9,kn4l 10-May-02 674971 43 924 Be (37,17597) 
WORLDCOM INC-MCI GROUP COM 331 P 15-NOWW 94My-02 1,01869 SASS 49 (4 .46660) 
WORLDCOM INC-MCI GROUP COM 1.9m P 1040142 14-May-02 33MBO 26,2115 74 (22,92494) 
WORLDCOM INC-MCI GROUP COM 700 P IS.Jun-01 I3.M2y-02 1453 99 11 .38788 (9,93389) 
WORLDCOM INC-MCI GROUP COM 1,100 P 20-Ju"l 13-May-02 22$484 17 6" 00 (15,35916) 
WORLDCOM INC-MCI GROUP COM 1,600 P 21-Ju"l 13-May-02 3,32341 25 681 " (22,35803) 
WORLDCOM INC-MCI GROUP COM 4 BW P 13-1,1~01 13-Mry-02 9.97023 55 200 OD (45.22977) 
WORLDCOM INC-MCI GROUP COM 400 P I"W,02 1~2 Sm 65 5,53384 (4,70299) 
WORLDCOM INC-WORLDCOM GROUP 14600 P 29-Jan-02 2-May.02 3037875 148,75565 (118,406 93) 
WORLDCOM INC-WORLDCOM GROUP 4 ODD P 3043~02 2-May-02 832295 37,24000 (20,91705) 
WORLDCOM INC-WORLDCOM GROUP 209400 P 25-Jul-02 25-JuW2 35,5000 411159 06 (6,26106) 
WORTHINGTON INDS INC COM SIX) P 25-J,&02 25-AO.02 14,78855 14 940 OD (15345) 
WORTHINGTON INDS INC COM 5,20D P 30-Aug-02 I-Sap4)2 92,30000 94,10752 (180752) 
WORTHINGTON INDS INC COM 23,300 P 30-Aug-02 I-Sep-02 41357500 421,67408 (a 099 08) 
WORTHINGTON INDS INC COM I'loo P 30-Aug-02 I.Sop-02 19,52500 2000999 (48499) 
WORTHINGTON INDS INC COM 3,5W P 30-Aug-02 I.Sep.02 62,125 DD 9377910 (165410) 
WORTHINGTON INDS INC COM 5,200 P I-Sep-02 13-Sep-02 93,71573 92,300 DD 1,41573 
WORTHINGTON INDS INC COM 300 P 3-Sep-02 13-Sop02 640868 529500 11168 
WORTHINGTON INDS INC COM 27900 P I-Sep-02 25-Sep-02 482,66102 49522500 (1256398) 
WPP GROUP ORD IOP 23,500 P 25-Feb-02 25-Jun-02 20187194 235,87317 (3400123) 
WPP GROUP ORD IOP 7,200 P 6-MM-02 2S.Jun-02 at 89013 6045315 (18,60302) 
WRIGLEY WM JR CO COM 2600 P 25,kd-02 2546-02 13D.130 DD 130,13000 000 
WRIGLEY WM JR CO COM 13 5W P 25-JuW2 25-Jul-02 675,675010 665 1149 70 982530 
WRIGLEY WM JR CO COM Soo P 2%4~M 26-Sep-02 2506849 2568735 (Sig Be) 
WYETH 15,400 P 25%h"2 25-J"2 541464 00 541.46400 OOD 
WYMTH 79600 P 25-JuW2 25,h"2 2,7911,736 00 279645944 2,27656 
WYETH 4 SW P 2fWd-02 25.JL"2 158 22D 00 150,10470 (BB470) 
WYETH 14 .100 P 25-JuW2 25-J"2 495.75600 495,75600 000 
WYETH 1200 P 34ar,02 30-JuW2 4716289 73 088 OD (2592311) 
WYETH 600 P 3-Jan-02 23.~ 26,13149 36,54300 (1041151) 
WYETH 700 P 3-Jon-02 20-Now-02 2598629 4263350 (16,64721) 
WYETH 5w P 3-Jan-02 184)@04D2 18,90B sa 30,45250 (1154392) 
XCEL ENERGY INC COM 10D P 7-Sep,00 30-Ju"Q ON 98 256946 (1 .95948) 
XCEL ENERGY INC COM 2,5W P 7,qep-OD W4ul-W 16,23451 64,23650 (48 OD1 99) 
XCEL ENERGY INC COM 17,80D P 8-Sep-00 30-Jul-02 115,58970 46075122 (34516152) 
XCEL ENERGY INC COM 13100 P 20-Jun-02 30-Jul-02 85,06862 23732746 (15225864) 
XCEL ENERGY INC COM 4,500 P 25-JuW2 25-JuW2 53 730 DD 53,73000 0 w 
XCEL ENERGY INC COM 28000 P 25.JL6-02 25-JuW2 33432000 34486200 (1054200) 
XEROX CORP COM 9400 P 25-Jul-02 25-Ju~02 58= 00 58= 00 000 
XEROX CORP COM 50300 P 25-Ad-02 25,Ad-W 311 860 00 3D9,033 14 2,82685 
XEROX CORP COM 60D P 25-JUW2 25-JLdM 3,72000 372000 000 
XEROX CORP COM 13,50(t P Is-sap-00 14,~ W 630 30 224,715 SD (144,095 24) 
XEROX CORP COM 19 sw P 20-QAP-00 14-4jig-02 11706334 332.M 92 (215,895 58) 
XEROX CORP COM 8,0D0 P 21-Dec-01 14-ALg-02 4778006 7662320 (28,84224) 
XEROX CORP COM 6,0D0 P 21.D~01 14-AL9-02 34,63275 5746740 (2283465) 
XEROX CORP COM 7000 P 28-00~01 14Aug-02 40 4D4 88 70,94920 (30.54432) 
XILINX INC COM 100 P 3-Jan-02 16 .Apr-02 423437 4.40850 (17413) 
XILINX INC COM 4200 P 25-Jul-02 25-AO-02 77 2ao 00 7725000 000 
XILINX INC COM 28800 P 254Ld-02 25-JuI42 52992000 5218,931 52 (9,01162) 
XILINX INC COM 200 P 3~Jan-02 30,kd-02 4,03167 8,817 OD (470513) 
XILINX INC COM 300 P 3-Jan-02 22-jul-02 5,81682 1322550 (740868) 
XILINX INC COM 100 P 3-j&~W 21Auq.M 2,12095 440850 (2.28755) 
XIUMX INC COM IDD P 224al-M r-Aug-02 2.12095 392140 (1 .80045) 
XILINX INC COM 200 P 342r~02 ISAug-02 3,61788 881700 (499912) 
XIUNX INC CON 100 P 13-Feb-02 I I-Sop-02 1979 T7 369920 (171943) 
XILINX INC COM 200 P 6-Jw,02 11-Sep-02 395954 6,22260 (226306) 
XILINX INC COM 200 P 24-Jun-02 i6-W-02 3 225 90 4 826 OD (I'am 10) 
XL CAP LM CL A COM 1,sw P 2&,h"2 25,Ad-02 97.55708 97,500 W 5706 
XTO ENERGY INC COM 8200 P 25-A"2 25-Jul-02 138 170 OD 138.749 74 (57974) 
XTO ENERGY INC COM 3700 P I-Mrpm 1,-.ep-M 74 gn 00 7675660 (193150) 
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XTO ENERGY INC COM 5500 P 2-May-02 I-SOP,02 111375 OD 11547030 (409530) 
KrO ENERGY INC COM 8400 P 3,kff~M I-SOP-02 170 10) 00 16949804 60396 
XTO ENERGY INC COM 100 P 24-JUW2 I-SOP-02 2 025 BID 1,70300 32200 
XTO ENERGY INC COM sm p 25-JLO-02 I-S&PO2 1012500 8.45850 165850 
XTO ENERGY INC COM 3w P 26-JL"2 I-SeP-D2 6,075 DO 5,15157 92343 
XTO ENERGY INC COM Isw P 1-AURM I-SOP-02 3240000 2944000 2 960 DD 
XTO ENERGY INC COM ow P SAL*-M I -SePO2 18,22500 17,03016 1,19484 
XTO ENERGY INC COM 3 IDD P 30,~ I-SOP-02 62,77500 6272013 6487 
XrO ENERGY INC COM 8,400 P 30,Aug-02 I-SOPQ2 170 1010 W 17032596 (22696) 
)CIO ENERGY INC COM 72 90D P 3DALO-02 I-Sell-02 1 476,225 OD 1,47818601 (196101) 
XrO ENERGY INC COM 20D P 24APr-02 1 I-Sep-02 4. 157 87 4,04700 11087 
XTO ENERGY INC COM 14 70D P I-Sep,02 25-SeP402 28096144 297,87500 (1671356) 
XTO ENERGY INC COM 17 8M P I-SOP-02 26-SOP-02 35352760 360,45000 (892240) 
XrO ENERGY INC COM 100 p 24-APr-02 7-OU-02 207494 202350 5144 
XTO ENERGY INC COM IOD P 29-May-02 7-Od-02 207494 202350 4644 
YAHOOINC 500 p 3-Jan-02 12-MW-02 9,55340 9,33750 21590 
YAHOOINC 60D p 3-Jan-02 4-MM-02 10,65283 1120500 (55217) 
YAHOOINC 70D P 340~M 10-Ifty-02 11 on 64 1307250 (203286) 
YAHOOINC 6 80D P 25-Jul-02 25%bil-M 0268800 82,68800 000 
YAHOOINC 35400 P 2S-JUI-M 25-Jul-M 43046400 441,39ISS (10,92798) 
YAHOOINC SOD P 3.Jan-02 22-JuH32 6,52425 9,33750 (2,81325) 
YAHOOINC 8100 p 20-MW-02 30-Aug-02 111505 04 16334353 (7173849) 
YAHOOINC 1,400 P I-AUQ-02 30-Aug-02 14,10457 17.85210 (374753) 
YAHOO INC 6600 P 20-Mar-02 30-Aug-02 67 914 OD 124 946 58 (57,03258) 
YAHOOINC 700 p 3-JM~02 27-Sap-02 750559 13,072 50 (556691) 
YAHOOINC I SOD p 3-Jan-02 16-Od-02 26.38162 3361500 (7,23338) 
YAHOOINC 400 P 5-Feb-M 16-0cwX 506255 621544 (352S6) 
YAHOOINC 400 P 5-Feb-02 20-Nov-02 7,091 so 621544 87614 
YAHOOINC 200 P 16-Apr-02 20-Nov-02 3,54579 3.06662 47917 
YANKEE CANDLE INC COM 9 ODD P 10-Apr.02 30-Aug-02 171,66982 191 250 OD (19,58018) 
YELLOW CORP COM 1700 P 30-ALg-02 I-Sep-02 37,a93 00 37,89300 000 
YELLOW CORP COM 700 P 30-Aug-02 I-Sep-02 is 6m 00 1562099 (1799) 
YELLOW CORP COM 16,100 P 30-Aug-02 I-SOPID2 35B 869 00 35587061 (161) 
YELLOW CORP COM 4.3DO P 30-Aug-02 "op-02 95,847 OD 9584743 (043) 
YELLOW CORP COM 9w P 30-Aug-02 I-Sep-02 20 061 OD 2028600 (22500) 
YELLOW CORP COM 3100 P I-Sep-02 13-Sep-02 84 005 61 6909900 14,90661 
YELLOW CORP COM 12,100 P I-Sep-02 19-Sep-02 M2,221 39 26970900 4251239 
YELLOW CORP COM 6.400 P I-Sep-02 9-SePID2 165,17453 142,656 OD 2251053 
YORK INTL CORP NEW COM 1437 P 25-Jut-02 25,kd-02 42,52083 42,92132 (40049) 
YORK INTL CORP NEW COM 1363 P 25-Jul-M 25-Ad-02 40331 17 40331 17 ODD 
YORK INTL CORP NEW COM 1071 p 13-Aug-01 30-ALV.02 3404071 37 849 14 (3 8M 43) 
YORK INTL CORP NEW COM 1004 P 14-AUD-01 30-Aug-02 31,91118 3822352 (4,31234) 
YORK INTL CORP NEW COM 625 P I"ug-01 30Aug-02 1986503 2368613 (382110) 
YORK INTL CORP NEW COM 75 P 30,0cl-0i 30AW02 2,303 SO 233556 4824 
YORK INTL CORP NEW COM 2100 P 114mim 30-Alww 6674849 78,03789 (1129140) 
YORK INTL CORP NEW COM 325 P 29-JLd-02 30-Aup-02 1032981 1068438 (35457) 
YOUNG BROADCASTING INC CL A 1,70D P 30-Aug-02 I-Sep-02 15,640 OD 1673701 (109701) 
YOUNG BROADCASTING INC CL A 4,300 P 30-Au" I-Sap-02 39 560 OD 42,33350 (2,77350) 
YOUNG BROADCASTING INC CL A 500 P I-Sep-02 13-Sep-02 5,46633 4 GDD 00 86633 
YOUNG BROADCASTING INC CL A 200 P I-Sep-02 18-Nov-02 2,19413 184000 35413 
YOUNG BROADCASTING INC CL A sm P I-Sep-02 20-Doo-02 7,04438 5,52000 152438 
YOUNG INNOVATIONS INC COM 2,500 P 14-W-02 6-De"2 56,664129 58 617 OD (1 .950 71) 
YOUNG INNOVATIONS INC COM 700 P 23~0d-02 64)~02 1586656 18,84866 (2,93010) 
YOUNG INNOVATIONS INC COM 4200 P 23-Oct-02 S-Dac-02 94 049 " 11307998 (1903052) 
YUM BRANDS INC 3700 P 25-JuW2 2fWuW2 105,45000 106,45000 000 
YUM BRANDS INC 7,ODO P 25-Jul-02 25-Jui-02 10950000 199 SIM 00 000 
YUM BRANDS INC 14000 P 2S-Jul-02 25-Jul-02 399,OOD 00 40603780 (7 .03780) 
YUM BRANDS INC 1,800 P 28.J~02 X~Aug-02 54 .241 37 53.91072 33065 
YUM BRANDS INC 62W P 25-Jul-02 3D-Aug-02 18683137 17533788 11,49351 
YUM BRANDS INC 1,100 P I-Aug-02 30-ALU-02 3314750 31 58700 128050 
YUM BRANDS INC 3400 P 28-Jun-02 30-Aug-02 103,1220D 101 a3l 36 1,29064 
YUM BRANDS INC 300 P 3-Jul-02 20-N~02 7,01273 8,47207 (146014) 
YUM BRANDS INC 200 P 3-JutM ii-No"2 435488 6,648 5B (129372) 
YUM BRANDS INC 300 P 3,h.+M 18-D~02 7,13830 0,47287 (133857) 
YUM BRANDS INC 1w P 22-Ad-02 30-DeOM 2,41482 2,37300 4182 
YUM BRANDS INC 100 P ISALQ-02 3006~M 241482 299400 (57918) 
YUM BRANDS INC 20D P 3,kd-02 100~02 4,42560 5 "a se (1,22298) 
ZALE CORP NEW COM 1,100 P 25%hd-02 25-A"2 30,96500 3089790 6710 
ZALE CORP NEW COM 1,200 P 25-AA-02 25,k"2 33 780 OD 33 780 OD 000 
ZEBRA TECHNOLOGIES CORP CL A SIM P 7-Aug.01 28-MN-02 2705534 23,44750 363784 
ZEBRA TECHNOLOGIES CORP CL A 901D P fAug-01 27-Mu-02 48.32558 42.16500 616058 
ZEBRA TECHNOLOGIES CORP CL A 300 P 6-Aug-01 27-MM-02 1810853 1436700 1,74153 
ZEBRA TECHNOLOGIES CORP CL A 500 P T-Awg-01 77-Mw-02 2684754 2344750 3,40004 
ZEBRA TECHNOLOGIES CORP CL A too P 7.&Q-01 24-Apr-02 565156 468950 96208 
ZEBRA TECHNOLOGIES CORP CL A 200 P 7-Aug-01 2~Apr-02 11,30312 9,43200 187112 
ZEBRA TECHNOLOGIES CORP CL A 200 P 7~1 24-Apr-02 1130312 9.39100 101212 
ZEBRA TECHNOLOGIES CORP CL A 200 P S-Aug-01 24-Apr-02 1130312 9 39B 34 1,1304 78 
ZEBRA TECHNOLOGIES CORP CL A 600 P 8-Aug-01 25-Apr-02 32,61112 25.19502 441610 
ZEBRA TECHNOLOGIES CORP CL A 100 P 8-Aug-01 25-AP-02 543519 471100 72419 
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ZEBRA TECHNOLOGIES CORP CL A 700 p 9-ALQ-01 26~Apr-02 33,04630 32,84635 5,19992 
ZEBRA TECHNOLOGIES CORP CL A 100 p 10-AL.2-01 25AV.02 5,43519 4,67524 7SO95 
ZEBRA TECHNOLOGIES CORP CL A sm p IOAug-01 26-Apr-02 26,611B 09 2337620 3,31189 
ZEBRA TECHNOLOGIES CORP CL A 300 P 13-Aug-01 2SAW-02 1601288 14 139 W 1873 26 
ZEBRA TECHNOLOGIES CORP CL A 200 p 14-ALIQ-01 MApr-02 10,67524 9,51066 1,06458 
ZEBRA TECHNOLOGIES CORP CL A 500 p 15-AL941 2S-Apr-02 26,68809 2335040 3,33769 
ZEBRA TECHNOLOGIES CORP CL A 300 P 21-SOP-01 26-Apr-02 16,012 W 1152600 4,4811 88 
ZEBRA TECHNOLOGIES CORP CL A 1,700 p 25Jul-02 25-Jul-02 8 1 . 175 00 80,96890 20604 
ZEBRA TECHNOLOGIES CORP CL A 10D p 3-Jul-02 24-00-02 Sowell 4,66490 133391 
ZIMMER HUDGS INC COM 20D p 34111142 5-F*"2 6WS82 6,0190D 58862 
ZIMMER HUDGS INC COM 2,101) p 25-AA-02 25-JuHX2 71,8411 00 71 841 OD 000 
ZJMMER HLDGS INC CON 13,70D p 25,hd-02 25-AA-02 468,67700 454 BW 96 13,82004 
ZJMMER HLDGS INC COM 200 p 3-Ja"2 3GAd-02 723578 6 019 00 1,21678 
ZIMMER HUDGS INC COM 2SOO p 26%kd-02 30-Aug-02 92 .250 DD 86.22650 602350 
ZIMMER HUDGS INC COM 500 P 29-Ad-W 30-AUD-02 1845000 ia 232 ao 21720 
ZIMMER HLDGS INC COM BOD p 29-Jul-02 30-AL*.02 2875313 29,172 4a (40935) 
ZIMMER HUDGS INC COM 25W p 30-Jul-02 30-Aug-02 89 U4 79 9040975 (52496) 
ZIMMER HLDGS INC COM 600 p 1~2 30-Aug-02 21 57235 21624 DD (5165) 
ZIONS BANCORP 5sw P 4~odl_ol 9-Jan-02 30774338 285,37914 22,36424 
ZJONS BANCORP I-Im p 25-Jul-02 25,hd.M 56.860010 55 860 OD 000 
ZJONS BANCORP 5300 p 25-Jul-02 25,Ju6M 24S.71500 243.51390 3,20120 
MONS BANCORP I 20D p 2&Jul-02 25,Ad-02 55 BW 00 5586000 000 
ZOLL MED CORP ISO[) p 30-ALgM I-Sep-02 57,76380 59 077 40 (1 .31360) 
ZORAN CORP 5w P 2-Ad-01 30-May.02 il 344 91 1046000 88491 
ZORAN CORP 300 P 28-An4l 30-May-M 6,808 " 5 5" DD 1,26294 
ZORAN CORP 2,700 P 29-Jun-01 30-May-02 61 26250 51 .90390 9,35860 
ZORAN CORP 300 P 2-J" 31-Mrt.02 706361 627600 78761 
ZORAN CORP 1300 p 28,lt~01 2-Mmy-02 41,76670 36 036 OD 573070 
ZORAN CORP 2200 p 2-A"l 20-Jure4O2 44,49882 46 024 00 (1,63518) 
ZORAN CORP 150 p 2-A"l 20-Jun .02 303333 3,11600 (82 a7) 
ZORANCORP ISO P 3-JL&OI 20-Ar,02 3,03333 3,0n 10 423 
ZORAN CORP 6DO p 6-JU601 20,km-02 12,13331 1320000 (1,06669) 
ZORAN CORP Sw p 9-jul-ol 2D-Jun-02 1213331 1375000 (1,64e 69) 
ZORAN CORP 100 p 9-A"l 20-Jun-02 2,02222 234400 (32178) 
ZORAN CORP 50 p g-JU601 lo-jul-w 74820 1 17200 (42380) 
ZORAN CORP 2,450 p 11-A"ll lo-iu6w 3666192 5156450 (14,90258) 
ZORAN CORP 1000 p 11-Ad-01 10-Jul-02 1594302 21,04673 (520371) 
ZORAN CORP 750 p 21-Sep-01 10-A"2 1198227 9,72024 215203 
ZORANCORP 4 200 p 30,4Ajg-02 I-Sep.02 55.31400 5613090 (131690) 
ZORAN CORP 300 P I-SOP02 25.00-02 4.21148 325100 26045 

SUBTOTAL-STOCKS 2.915 .136 .42107 1.9",078,967 89 916,059,453 48 
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THE ANNIE E. CASEY FOUNDATION, INC. 
52-1951681 
990-PF 
12-31-02 

PART V11 - A. STATEMENTS REGARDING ACTIVITIES 

Question 8a - Reporting States- 

Connecticut Pennsylvania 

Delaware Rhode Island 

Georgia Texas 

Maine Vermont 

Maryland Virginia 

Massachusetts Washington 

New Hampshire Washington, D.C 



THE ANNIE E CASEY FOUNDATION, INC EIN 52-1951681 Attachment 10 
PART Vill . LINE 1, OFFICERS, DIRECTORS, TRUSTEES, MANAGERS 
12-31-02 

TIME DEVOTED BENEFIT PLAN EXPENSE 
NAME ADDRESS TITLE (S) TO POSITION COMPENSATION CONTRIBUTION ALLOWANCE 

James P Kelly 701 Saint Paul St Trustee, As Needed -0 . -0- -0- 
Baltimore, MD 21202 Chairman 

Michael L Eskew 701 Saint Paul St Trustee, As Needed -0- -0- -0- 
Baltimore, MD 21202 Vice Chairman 

Robert J Clanin 701 Saint Paul St Trustee, As Needed -0- -0- -0- 
Baltimore, MD 21202 Trees & Asst 

Secretary 

Joseph R Moderow 701 Saint Paul St Trustee, As Needed -0- -0- -0- 
Baltimore, MD 21202 Secretary & Asst 

Treasurer 

Douglas W Nelson 701 Saint Paul St Trustee, Asst As Needed -G- -0- 
Baltimore, MD 21202 Secretary & Asst 

Treasurer 

Kent C Nelson 701 Saint Paul St Trustee As Needed -0- -0- -0- 
Baltimore, MD 21202 

Constance Horner 701 Saint Paul St Trustee As Needed 22,000 -0- -0- 
Baltimore, MD 21202 

Gary E MacDougal 701 Saint Paul St Trustee As Needed 23,500 -0- -0- 
Baltimore, MD 21202 

Calvin E Tyler, Jr 701 Saint Paul St Trustee As Needed -0- -0- -0- 
Baltimore, MD 21202 

Lea Soupata 701 Saint Paul St Trustee As Needed -0- -0- -0- 
Baltimore, MD 2`1202 

John W Rogers 701 Saint Paul St Honorary N/A -0. -0- -0- 
Baltimore, MD 21202 Trustee 

0 0 0 
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Part IX - A Direct Charitable Activities - Supportina Data 

Line I - Making Connections and Neighborhood Transformation/Family 
Development - Technical Assistance Resource Cente Support, Technical 
Assistance, Evaluation and meeting expenditures $ 2.453,242 83 

Line 2 -Making Connections and Neighborhood Transformabon/Family Development 
- Support, Technical Assistance, Evaluation, Conference, meeting and assoc4ated 
expenditures in the Making Connections sites 2,179,573 52 

Line 3 -Measurement, Evaluation and Advocacy, Dissemination and Communication 
Support the development, production, dissemination of publications and other 
outreach materials that describe and extend the work of the Foundation to a broader 
audience 1,890,573 78 

Line 4 -Casey Strategic Consulting Group - Support, Technical Assistance and 
Evaluation expenditures 1 M7,222 87 

0 
Other Direct Charitable Activities 

Transition Initiative Youth Transition - Expanding the UPS School-to-Career 
Partnership for Youth In Foster Care - Support, Technical Assistance, Evaluation and 
meeting expenditures 249,26722 

Child Welfare Initiative - Support the NYC reform effort and to maintain operations of 
the Special Child Welfare Advisory Panel 218,92841 

Child Welfare Initiative - Support, Technical Assistance and Evaluation expenditures 870,00568 

Child Welfare Initiative - Conference, meeting and associated expenditures 293,27776 

Juvenile Justice Initiative - Support, Technical Assistance and Evaluation 
expenditures 40.249 011 

Juvenile Justice Initiative - Conference and meeting expenses 28,26758 

Education Initiative - Support, Technical Assistance and Evaluation expenditures 64,07637 

Welfare & Beyond initiative - Conference and meeting expenses 16,99215 

Welfare & Beyond Initiative - Support, Technical Assistance and Evaluation 
expenditures 234,91685 
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12-31-2002 

Part IX - A Direct Charitable AcIttvitles - Supportina Data 

Jobs Initiative - Support, Technical Assistance and Evaluation expenditures 1 .158,900 30 

Jobs Initiative - Conference, meeting and associated expenditures 232,25201 

Mental Health Initiative - Support . Technical Assistance and Evaluation expenditures 55,71541 

Mental Health Initiative - Conference, meeting and associated expenditures 35,66431 

Health Care Initiative - Support, Technical Assistance and Evaluation expenditures 108,73732 

Health Care Initiative - Conference, meeting and associated expenditures 42,95688 

Adolescent Health and Development Initiative - Support, Technical Assistance and 
Evaluation expenditures 68,85816 

Adolescent Health and Development Initiabve - Conference, meeting and associated 
expenditures 60,93689 

Making Connections and Neighborhood Transformation/Family Development - 
Support, Technical Assistance and Evaluation expenditures to Loco/ Learning 
Partnership 772,61878 

Making Connections and Neighborhood Transformation/Family Development - 
Conference, meeting and associated expenditures for Local Learning Partnerships 79,50693 

Making Connections and Neighborhood Transformation/Family Development - 
Support to diversify the size and location of sites as part of the initiative to make our 
NT/FD analysis reach beyond inner city contexts 364,55326 

Malang Connections and Neighborhood Transformation/Family Development - 
Support to engage additional sector-leading organizations as National Partners and 
IncentIvIze their commitment to place-based family-strengthening, as part of the 
national campaign to make NT/FD a priority 44,46048 

Making Connections and Neighborhood TransformabontFamily Development - 
Support to reach out to and Inform socially engaged constituencies as part of the 
national campaign to make NT/FD a priority 421,61919 

Making Connections and Neighborhood Transformation/Family Development - 
Support to engage local philanthropy in Neighborhood Transformation, as part of the 
national campaign to make NT/FD a pnonty 280,121 63 
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Part IX - A Direct Charitable Activities - Sunportina Data 

Making Connections and Neighborhood Transformation/Family Development - 
Support to inform and incentrvize commitments by national organizations of elected 
officials as part of the national campaign to make NTIFD a priority 79,17888 

Making Connections and Neighborhood TransformabonfFamily Development - 
Support documentation of Making Connections and other relevant lessons learned, 
within the Making Connections Initiative 301,22627 

Making Connections and Neighborhood Transformation/Famity, Development - 
Support, Technical Assistance, Evaluation, Conference, meeting and associated 
expenditures in the Targeted Investment sites 226.83453 

Making Connections and Neighborhood Transformation/Family Development - 
Support work on the federal policy reform portfolio . as part of the national campaign 
to make NT/FD a priority 269,341 19 

Making Connections and Neighborhood Transformation/Family Development - 
Support to energize and reward the commitment of anchor institutions as part of a 
national campaign to make NT/FD a priority 9,07500 

Making Connections and Neighborhood Transformation/Family Development - 
'Support outreach to special constituency groups to make NT/FD analysis reach 
beyond Inner city contexts, within the NT/FD Initiative 29,76605 

Making Connections and Neighborhood Transformation/Family Development - 
Support contlinuous improvement, within the Making Connections Initiative 266,68433 

Making Connections and Neighborhood Transformation/Family Development - 
Support, Technical Assistance, Evaluation, Conference, meeting and associated 
expenditures to Promote and reward successful examples of place-based family- 
strengthening by selecting, announcing and convening FAMILIES COUNT honorees 
as a part of the national campaign to make NT/FD a priority 167,89923 

Making Connections and Neighborhood Transformation/Family Development - 
Diversify the geographic base as part of the initiative to make our NT/FD analysis 
reach beyond inner-city contexts 220,20503 

Civic Site Baltimore - Support, Technical Assistance . Evaluation, Conference, 
meeting and associated expenditures 113,91687 

Civic Site Washington, DC - Support. Technical Assistance, Evaluation, Conference, 
meeting and associated expenditures 82,16195 

Civic Site Atlanta - Support, Technical Assistance, Evaluation, Conference, meeting 
and associated expenditures 109,78601 
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THE ANNIE E CASEY FOUNDATION. INC 
52-1951681 
990 -PF 

12-31-2002 

Part IX - A Direct Charitable Activities - Supportina Data 

Making Connections and Neighborhood Transformation/Family Development - 
Investigate and share parent, grassroots and resident leadership models, support the 
development and strengthening of parent led organizations and resident leadership 32,44061 

Making Connections and Neighborhood Transformation/Family Development - 
Support emerging non- and for-profit organizations that are committed to improving 
outcomes among children, youth, and families 34,55500 

Making Connections and Neighborhood Transformation./Family Development - 
Support the implementation of cross-site evaluation and development of process and 
outcomes evaluations in Phase 11 of Making Connections 18,25386 

Making Connections and Neighborhood Transformabon./Family Development - 
Rebuilding Communities Initiative - Support, Technical Assistance and Evaluation 
expenditures 249,10474 

'Making Connections and Neighborhood Transformation/Family Development - 
Rebuilding Communities Initiative - Conference, meeting and associated 
expenditures 323.161 14 

'Making Connecbons and Neighborhood TransformabonfFamily, Development - 
Establish grants In collaboration with researchers, funders and corporate partners to 
deepen our understanding and contribution to addressing the digital divide for low- 
Income children & families 17.90271 

'Making Connections and Neighborhood Transformation./Farmly Development - 
Identify a useful set of strategies and Investments for an AECF response to the need 
to protect and assist low Income families in changing neighborhoods 15,78585 

Cross Cutting and Developmental Investments, Family Economic Success - Support 
the development of Work Support Centers 25,86313 

Cross Cutting and Developmental Investments, Family Economic Success - Support 
the oonnecUon of EITC outreach, free tax preparation, and asset development at the 
neighborhood level 199,07664 

Cross Cutting and Developmental Investments, Family Economic Success - Support 
the development and implementation of a Family Economic Success agenda 
supporting Making Connections sites 650,39856 

Cross Cutting and Developmental Investments, Marriage and Family Formation - 
Support efforts to ensure that the national deliberations about TANIF are well 
informed in the key areas of marriage, family formation, non-mantal births, and 
responsible non-custodial fathers 75 .59286 
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THE ANNIE E CASEY FOUNDATION, INC. 
52-1951681 
990 -PF 

12-31-2002 

Part IX - A Direct Charitable Activities - Susmortina Data 

Cross Cutting and Developmental Investments, Fathers and Families - Support to 
enhance the capacity of incarcerated parents to perform parenting functions and 
other familial roles and to support TA, knowledge development and dissemination, 
and systems changes focused on this goal 75.27352 

Cross Cutting and Developmental Investments, Fathers and Families - Support key 
leadership organizations in the responsible fatherhood movement to develop tools, 
measures, indicators and innovation in practice and policies . and to provide technical 
assistance and to developing and emerging community-based organizations 46,95203 

Cross Cutting and Developmental Investments. Fathers and Families - Extend the 
reach of the responsible fatherhood movement to special populations of men where 
culture or circumstances pose particular challenges to their productive involvement in 
the lives of their children, families and communities 110.30895 

Cross Cutting and Developmental Investments, Leadership Development - Support 
the continued development of the Children and Family Fellowship and alumni 
network 555,00857 

Cross Cutting and Developmental Investments, Leadership Development - Support 
work on a now leadership development program for senior executives responsible for 
managing public systems serving children and families 52,23705 

Cross Cutting and Developmental Investments, Race Language and Culture - 
Provide planning and logistical support for the activities of the RESPECT group . 
including its Annual Roundtable 33,50753 

Cross Cutting and Developmental Investments, Workforce Improvement - Support to 
enhance the quality of frontline human service workers 262,65257 

Cross Cutting and Developmental Investments, Faith-Based - Support knowledge 
development on emergent questions and opportunities for Influence on the specific 
niche of the faith community in family strengthening and community building 73,01778 

Cross Cutting and Developmental Investments, Intemational Learning - Support 
knowledge development based on international learning exchanges 72,47821 

Measurement, Evaluation and Advocacy, KIDS COUNT - National Data Book 
publication, Reports and Working Papers and Technical Assistance expenditures 812,15528 

Measurement, Evaluation and Advocacy, KIDS COUNT - Conference. meeting and 
associated expenditures 158,55517 
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Part IX - A Direct Charitable Activities - Suanortina Data 

Measurement. Evaluation and Advocacy, Using Data[Evaluation - Support, Technical 
Assistance and Evaluation expenditures 806.98093 

Measurement, Evaluation and Advocacy, Dissemination and Communication -
Support the publication of Casey Connects/INSITES, and activities specifically 
designed for grantees Including regional policy forums for grantees and friends, 
Families Count national and local events, awards and public relations publicabons 182,731 70 

Measurement, Evaluation and Advocacy, Dissemination and Communicabon -
Support strategic communications, social marketing, and outreach development 
activities designed to change public awareness, attitudes, and behaviors in order to 
spur actions that will improve the lives of at-nsk children and families 223,46428 

$ 20,897,029 59 
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PART IX-B - SUMMARY OF PROGRAM-RELATED INVESTMENTS 

Line I - The Baltimore Fund LLC 

The Baltimore Fund LLC (the "Fund") is a partnership organized in Maryland on June 26, 2002 to 
raise $15 million in contributions, primarily from charitable organizations Accordingtothe 
partnership documents, the Fund will invest substantially all of its funds in TRIP Urban Growth 
Partners, L P. ("UGP"), a 16-year-old community development fund The purpose of UGP is to 
invest in urban-based growth companies to produce economic development benefits including 
increasing the supply and quality of employment, the formation rate of urban businesses, affordable 
housing, technical and capital assistance, and the availability of commercial properties UGP invests 
only in Pennsylvania, New Jersey, Delaware and the Baltimore/Washington areas 

The purposes of the Fund are to direct "investment dollars into businesses in Baltimore, Maryland 
and the five surrounding counties forming the Baltimore metropolitan area to enable these businesses 
to provide high-qualityjob opportunities and employment training to low and moderate income 
residents of Baltimore The Operating Agreement further states that the purposes of the Fund shall be 
"(j) to purchase, hold and exercise the rights of ownership with respect to an investment in the UGP 
Fund, in whole or in part as a PRI [Program Related Investment] within the meaning of Code Section 
4944(c) (n) to conduct any business that may be lawfully conducted by a limited liability company 
and (in) to do anything necessary or incidental to the foregoing " UGP has agreed to make 

investments in companies located in the Baltimore area equal to the Fund's investment in UGP 
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Information about the Foundation's Baltimore Direct Services Grants Program, which funds a 
broad range of direct services to disadvantaged children in Baltimore City, may be obtained by 
calling 410-223-2991 

THE ANNIE E. CASEY FOUNDATION, INC. 
52-1951681 
990-PF 
12-31-02 

PART XV, QUESTION 2. SUPPLEMENTARY INFORMATION 

(A) Requests for grants should be sent to 

Office of the President 
The Annie E Casey Foundation, Inc 
701 St Paul Street 
Baltimore, MD 21202 

(B) No special form is required in making a request for Foundation grant A letter of inquiry should 
include 

A description of the prcject~ outlining plans and objectives, populations to be served, and 
the amount of the ftinds requested, 

2.) A brief history of the organization 

Upon review, the Foundation may request submission of a formal application and additional 
information 

(C) Letter of inquiry may be submitted at any time 

(D) The Annie E Casey Foundation is a private charitable organization dedicated to helping build 
better futures for disadvantaged children in the United States The primary mission of the 
Foundation is to foster public policies, human service reforms, and community supports that more 
effectively meet the needs of today's vulnerable children and families In pursuit of this goal, the 
Foundation makes grants, provides services and offers technical assistance aimed at helping states, 
cities, and neighborhoods fashion more innovative, cost-effective responses to these needs. 

In general, the grant making of the Annie E Casey Foundation is limited to services, initiatives, 
and research that have significant potential to demonstrate innovative policy, practice, and 
community supports for children and families Most grantees have been invited by the Foundation 
to participate in these projects The Foundation does not make grants to individuals with the 
exception of the fellowship program, nor does it support capital projects that are not an integral 
part of a Foundation-supported initiative Because its grant making seeks to benefit disadvantaged 
children and their families, the Foundation annually declines a very large number of otherwise 
worthy proposals that do not meet this objective 

Organizations wishing to make proposals to the Foundation should submit a letter of no more than 
three typewritten pages outlining their proposal, the goals of the project, the population served, the 
amount of funds requested, and a brief history of the organization Please do not send video-tapes, 
computer disks, binders, or other bulky material Foundation staff members will review the 
material and reply in wnting after approximately 30 days 
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Although the Foundation does not engage in any transfers or transactions with Section 501 (c), 
(other than Section 501 (c) (3)), or Section 527 organizations it does make transfers to 
Government entities described in Section 170 (c) (1) of the Internal Revenue Code. Such 
activities are solely for charitable purposes described in Section 170 (c) (2) (B) of the Internal 
Revenue Code and are listed in Part XV, Line 3 (a) and (b) of this return . 
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PART XVII, LINE I - INFORMATION REGARDING TRANSFERS TO AND 
TRANSACTIONS AND RELATIONSHIPS WITH NONCHARITABLE EXEMPT 
ORGANIZATIONS 
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Attachment 
Number 
Book I Description 

Analysis of Revenue and Expenses - Part I, Lines 16-23 

2 Balance Sheet - Investments - U.S. and State Obligations - Part 11, Line I Oa 

3 . Balance Sheet - Investments - Corporate Stock - Part II, Line I Ob 

4 Balance Sheet - Investments - Corporate Bonds - Part II, Line I Oc 

5 Balance Sheet - Investments - Other - Part 11, Line 13 

6 Balance Sheet - Land, Building and Equipment - Part 11, Line 14 

7 Balance Sheet - Mortgage and Other Notes Payable - Part I I, Line 21 

8 Capital Gains and Losses - Part IV 

9 Statements Regarding Activities - Part VII-A, Q8a 

10 Information About Officers, Directors, Trustees - Part VIII, Line I 

I I Direct Charitable Activities - Supporting Data - Part IX-A 

12. Program-Related Investments - Supporting Data - Part IX-13 

13 . Supplementary Information - Part XV, Line 2 

14 Information Regarding Transfers To and Transactions and Relationships 
With Noncharitable Exempt Organizations, Part XVII, Line I 

Book I I 

15 Expenditure Responsibility Grants - Part VII-B, Q5a(4), and c 
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I Advocates for Youth 
2 After School Matters, Inc 
3 Agenda for Children, Inc 
4 Alliance for Children & Families, Inc 
5 . Amarillo Area Foundation 
6. American Cities Foundation 
7. American Institute for Social Justice, Inc. 
8 . American Institute for Social Justice, Inc 
9 . American Institute for Social Justice, Inc 
10 The Aspen Institute, Inc . 
I I Association for Public Policy Analysis and Management 
12 Association of Baltimore Area Grantmakers, Inc 
13 . Baltimore City Foundation, Inc 
14 . Baltimore City Foundation, Inc. 
15 . Baltimore City Foundation, Inc. 
16 Baltimore Community Foundation, Inc 
17 Baltimore Community Foundation, Inc . 
18. Baltimore Community Foundation, Inc . 
19. Baltimore Urban League, Inc. 
20. Barry University 
21 Bay Area Coalition of Equitable Schools 
22. Benton Foundation 
23 Bethex Federal Credit Union 
24 Bienvenidos Children's Center, Inc . 
25 . Big Brothers/Big Sisters of America 

TRE ANNIE E. CASEY FOUNDATION, INC. 
is Identification Number 52-1951681 

Form 990-PF 
12-31-02 

PART VII-B, Ouestion 5a (4), b and c. Taxes on Taxable Expenditures 

Information Relating to Expenditure Responsibility Grants and Program Related Investments . 

The Foundation has complied with the Internal Revenue Code's expenditure responsibility 
requirements for all grants to : (1) organizations which are not described in paragraph (1), (2) or 
(3) of Internal Revenue Code Section 509(a), and (2) organizations which act as fiscal agent for 
other organizations. The required information under the expenditure responsibility rules is 
attached . To the best of the Foundation's knowledge, and based on financial reports furmshed 
by the grantees, no part of any grant amount has been used for other than its intended purpose 
In addition to those grants, for which the Foundation exercises expenditure responsibility, the 
Foundation maintains detailed financial records for Casey Family Services (CFS), the direct 
services arm of the Foundation Information concerning CFS is also attached 

Grantees : 



26 Big Picture Company, Inc 
27 Black Dot Artist, Inc . 
28 Black Women's Agenda, Inc 
29 Boston FilmfVideo Foundation 
30. Boys and Girls Clubs of Amenca 
31 California State University San Marcos Foundation 
32 Calvert Social Investment Foundation 
33 . Camden County Council on Economic Opportunity, Inc 
34. Cambean Women's Health Association 
35 . Catholic Chanties-Catholic Family Services 
36. Center City Commumty Corporation 
37. Center for Community Change 
38 Center for Community Change 
39 Center for Health Care Strategies 
40 Center for Innovative Schools 
41 Center for Law and Human Services 
42 Center for New Horizons, Inc . 
43 Center for Policy Studies 
44 Central City Economic Opportunity Corporation 
45 Central Indiana Community Foundation, Inc 
46 Central Indiana Community Foundation, Inc 
47 Central Indiana Community Foundation, Inc 
48 Charitable Trust u/w Mabel L F iley 
49. Charitable Trust u/w Mabel L Riley 
50. Chattanooga Housing Authority 
51 . Children's Services of Roxbury, Inc . 
52 . Children's Trust Neighborhood Initiative 
53 . Chinook Fund 
54. Citizens' Committee for Children of New York, Inc 
55 . Citizens Research Foundation Education Network, Inc . 
56 . City of Savannah 
57 Collins Center for Public Policy 
58 Community Centers of Indianapolis, Inc 
59 'Me Community Foundation for Greater Atlanta, Inc . 
60 . The Community Foundation for the National Capital Region 
61 . The Community Foundation of Greater Chattanooga, Inc . 
62 Community Human Service Foundation Non-Profit, Inc 
63 . Connecticut Health Policy Project 
64 . The Cooper Fund 
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PART VII-B, Ouestion 5a (4). b and c. Taxes on Taxable Expenditures (Continued) 

Grantees (continued) : 



65 Comell University 
66 County of Santa Clara 
67 . D.C. Public Charter School Resource Center 
68. Demos A Network for Ideas and Action, Ltd 
69. Depaul University 
70. Destiny Arts Center 
71 Dudley Street Neighborhood Initiative 
72 . East Baltimore Community Corporation 
73 East Bay Asian Youth Center 
74 Edna Martin Christian Center 
75 Education Service District No. 121 
76. The El Paso Inter-religious Organization, Inc 
77. Empower Baltimore Management Corporation 
78 Enterprise Foundation 
79 Enterprise Foundation 
80 Excel Educational Enterprises, Inc 
81 Faith Christian Fellowship 
82 Families Involved Together, Inc . 
83 Family Aids Center for Treatment and Support Facts 
84 Family League of Baltimore City, Inc 
85. Family League of Baltimore City, Inc 
86. The Family School 
87. Family Services Woodfield, Inc 
88 Family Services Woodfield, Inc . 
89 . Federation of Families for Children's Mental Health 
90 Fifth Avenue Committee, Inc 
91 . Friends of the Des Moines Botanical Center 
92. Fund for the City of New York 
93 Fund for the City of New York 
94 Fund for the City of New York 
95 Girls Incorporated 
96 Goodwill Industries International, Inc 
97 Greater Des Moines Foundation 
98 Greater Indianapolis Progess Committee, Inc . 
99. Greater Indianapolis Progress Committee, Inc . 
100 Greater Kansas City Community Foundation 
101 . Greater Kansas City Community Foundation 
102 . The Greater New Orleans Foundation 
103 Hampton Roads Health Coalition, Inc 
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PART VII-B, Ouestion 5a (4), b and c, Taxes on Taxable Exi)enditures (Continued) 

Grantees (continued) : 



104 Highline Citizens for Schools 
105 . Home, Safe, Inc . 
106 Home, Safe, Inc . 
107 House of Neighborly Service 
108 . Housing and Community Development Network of New Jersey 
109 Illinois Probation and Court Services Association 
110 Independent Media Institute 
III Institute for Responsive Education 
112 . Institute for Women's Policy Research 
113 . International Documentary Foundation 
114 . International Institute of Rhode Island, Inc 
115 International Youth Foundation 
116 Jim Casey Youth Opportunities Initiative, Inc 
117 Job Opportunities Task Force, Inc 
118 . Jobs for the Future, Inc 
119 Julia Dyckman Andrus Memorial, Inc . 
120 Kentucky Cabinet for Families and Children 
121 . Kingsly House, Inc 
122. Legal Action Center of the City of New York 
123 . Legal Services for Children, Inc 
124 Living Cities, Inc . The National Community Development Initiative 
125 Local Initiatives Support Corporation 
126 Local Initiatives Support Corporation 
127. Lutheran Social Services of the National Capital Area 
128 . Marshall Heights Community Development Organization 
129. Martindale Brightwood Community Development 
130 Martin University 
131 . Mary Rigg Neighborhood Center 
132 Maryland Public Broadcasting Foundation 
133 . Massachusetts Association of Community Development 
134 Memorial Child Guidance Clinic 
135 Metis Associates, Inc 
136 . Metro IAF, Inc 
137 . Metro United Way 
138 . Metro United Way 
139 . Metro United Way 
140 . Metropolitan Business Foundation 
141 . Metropolitan Organizations for People 
142 . Metropolitan Organizations for People 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

PART VH-B, Ouestion 5a (4). b and c, Taxes on Taxable Expenditures (Continued) 

Grantees (continued) : 



143 . Missouri Juvenile Justice Association 
144 . Morgan State University Foundation, Inc 
145 Ms Foundation for Women, Inc 
146 Ms Foundation for Women, Inc 
147 . Multnomah County Oregon 
148 . National Association for State Community Service Programs 
149 The National Center for Neighborhood Enterprise 
150 National Coalition for Child Protection Reform 
151 National Coalition of Community Foundations for Youth 
152 National Coalition of Community Foundations for Youth 
153 National Coalition of Community Foundations for Youth 
154 National Community Investment Fund 
155 . National Funding Collaborative on Violence Prevention, Inc . 
156 . National Juvenile Detention Association 
157 . National Mental Health Association 
158 . National Video Resources, Inc 
159 Neighborhood Housing Development Corporation 
160 Neighborhood Service Organization 
161 . Neighborhood Service Organization 
162 New London Development Corporation 
163 . New Schools Fund 
164 . The New York Academy of Medicine 
165 New Yorkers for Children, Inc 
166 New Yorkers for Children, Inc 
167 . New York Foundation for the Arts, Inc . 
168 NEWSED Commurnty Development Corp, Inc 
169 Northern California Grantmakers 
170 . Oakland Private Industry Council, Inc 
171 . On Our Own of Maryland, Inc 
172 Opportunities Industrialization Center of Greater Milwaukee, Inc 
173 . Oregon Business Council 
174 The Piton Foundation 
175 . The Piton Foundation 
176 The Piton Foundation 
177 . The Piton Foundation 
178 Points of Light Foundation 
179 Positive Opportunities for Women Engaged in Recovery 
180 Positive Opportunities for Women Engaged in Recovery 
181 President and Fellows of Harvard College 
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PART VII-B, Ouestion 5a (4), b and e. Taxes on Taxable Expenditures (Continued) 

Grantees (continued): 



Grantees (continued): 

182 President and Fellows of Harvard College 
183 President and Fellows of Harvard College 
184 Public Children Services Association of Oluo 
185. Research Foundation for Mental Hygiene, Inc 
186. Research Foundation of the City University of New York 
187. The Rhode Island Community Foundation 
188. Rowan University Foundation, Inc . 
189 Safe and Sound Baltimore's Campaign for Children and Youth, Inc. 
190 San Antonio Communities Organized for Public Service 
191 . San Antonio Community Development Corporation, Inc 
192. San Diego State University Foundation 
193. The San Francisco Chamber of Commerce Foundation 
194. San Francisco Foundation Community Initiative Funds 
195. Sherman Heights Community Center Corporation 
196 Sojourner-Douglass College Foundation, Inc . 
197 Sojourner-Douglass College Foundation, Inc 
198 Sojourner-Douglass College Foundation, Inc. 
199. South East Community Organization, Inc 
200. Southeast Umbrella Organization, Inc 
201 . Southeast Umbrella Organization, Inc 
202. Southend Community Services 
203 Southwest Key Program, Inc. 
204 State of Vermont 
205. Tate George Dreamshot Foundation 
206. Teaching for Change 
207. Technical Assistance for Community Service 
208 Technical Assistance for Community Service 
209. Third Sector New England, Inc 
210. Tides Center 
211 . Tides Center 
212. Tides Center 
213 Tides Center 
214 Tides Center 
215 . Tides Center 
216 . UM Foundation, Inc. 
217 . United Neighborhood Houses of New York 
218 . United Way of America 
219 United Way of Central Indiana 
220 United Way of Central Iowa 
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251 . The Baltimore Fund, LLC 
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PART VII-B, Ouestion 5a (4), b and c. Taxes on Taxable Expenditures (Continued) 

Grantees (continued) : 

221 United Way of Central Maryland 
222 United Way of El Paso County 
223. United Way of San Antonio and Bexar County 
224. United Way of San Diego County 
225. United Way of Southeastern New England 
226. United Way of Southeastern New England 
227 United Way of the Capital Area, Inc 
228 United Way of the Coastal Empire 
229 University of Baltimore Educational Foundation, Inc 
230. The University of Chicago 
231 The University of Chicago 
232 The University of Chicago 
233 The University of Chicago 
234 The University of Illinois Foundation 
235 . University of Maryland Baltimore Foundation, Inc. 
236. University of Maryland Baltimore Foundation, Inc 
237 University of Maryland Baltimore Foundation, Inc 
238 University of Maryland Foundation, Inc 
239. University of Minnesota 
240 University of Minnesota Foundation 
241 . University of Washington 
242 Urban Strategies Council 
243 Urban Strategies Council 
244. URBI Culture Incorporated 
245 URBI Culture Incorporated 
246 URBI Culture Incorporated 
247. Warren/Conner Development Coalition 
248 West Rock Development Corporation 
249 Wider Opportwuties for Women, Inc 

Program/Prowects - directly administered by the Foundation : 

250 . Casey Family Services 

Proararn Related Investments : 



1 . Grantee : Advocates for Youth 
1025 Vermont Avenue NW, Suite 200 
Washington, DC 20005 

991103 Grant Number: 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support efforts surrounding parents' rights vs minors' rights 

2002 Approved Grant Amount: $150,000 

Period of Grant: January 1, 2002 to December 31, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 150,000 

40 Less : Accounting received from the grantee (150,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 30, 2003, are found to be 
satisfactory The grant is now considered closed 
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2 . Grantee: After School Matters, Inc 
Fiscal Agent for the City of Chicago, Illinois 
72 East Randolph Street, Yd Floor 
Chicago, IL 60601 

Grant Number: 202 .0371 

Purpose : Support roundtable discussion on "Protecting Our Children from 
Violence " 

2002 Approved Grant Amount: $25,095 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 25,095 

Less : Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from this grantee 
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3. Grantee : Agenda for Children, Inc . 
Fiscal Agent for the New Orleans Learning Partnership 
1326 Josephine Street, 2"d Floor 
New Orleans, LA 70151 

Grant Number: 200.3437 

Purpose: Support the work of the New Orleans Learning Partnership 

2001 Approved Grant Amount: $ 157,222 

Period of Grant: October 1, 2001 to December 31, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 75,000 

Less: Accounting received from the grantee (70,345 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 13, 2003, are found to be 
satisfactory The grant runs through December 31, 2003, and the grantee is expected to provide the 
Foundation with the final accounting for the balance at the conclusion of the grant 
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4 . Grantee : Alliance for Children & Families, Inc 
11700 West Lake Park Drive 
Milwaukee, W1 53224-3099 

Grant Number: 992564 

Purpose: Support to raise the visibility and impact of National Family Week 
as a visible, broadly embraced, policy-relevant vehicle for 
strengthening families and their economic success 

2000 Approved Grant Amount: $554,617 
2002 Approved Grant Amount: $294,339 

Period of Grant: May 1, 2000 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be paid to the grantee $ (58,808) 

Payments made during January 1, 2002 to December 31, 2002 440,508 

]Less: Accounting received from the grantee (366,594 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 3, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 
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5. Grantee : Amarillo Area Foundation 
Fiscal Agent for Neighborhoods Nurturing Children 
801 South Fillmore, Suite 700 
Amarillo,TX 79101 

Grant Number: 200.0065 

Purpose : Support the Neighborhoods Nurturing Amarillo's Children 
Initiative 

2000 Approved Grant Amount: $10,000 

Period of Grant: July 1, 2000 to December 31, 2000 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 10,000 

Less : Accounting received from the grantee (10,000) 

Balance to be accounted for by the grantee I ------- 0----

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 25, 2003, are found to be 
satisfactory. The grant is now considered closed 
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6. Grantee : American Cities Foundation 
Fiscal Agent for Solutions for Progress, Inc 
1800 JFK Boulevard, 5'h Floor 
Philadelphia, PA 19103 

Grant Number: 2020561 

Purpose : Support the development of a software application designed to 
assist income enhancement campaigns and counselors 

2002 Approved Grant Amount: $50,806 

Period of Grant : July 1, 2002 to December 31, 2002 

Status of Accounting : 

40 Payments made during January 1, 2002 to December 31, 2002 $ 50,806 

Less: Accounting received from the grantee (50,806 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 19, 2003, are found to be 
satisfactory. The grant is now considered closed 
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7. Grantee: American Institute for Social Justice, Inc 
Fiscal Agent for ACORN 
739 8th Street SE 
Washington, DC 20003 

Grant Number: 2002353 

Purpose: Support for technical assistance to local coalitions engaged in 
campaigns to promote family sustaining incomes 

2002 Approved Grant Amount: $80,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 80,000 

Less : Accounting received from the grantee (80,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 31, 2003, are found to be 
satisfactory . The grant is now considered closed . 



8. Grantee: American Institute for Social Justice, Inc 
Fiscal Agent for the Institute for Neighborhood Action 
1024 Elysian Fields Avenue 
New Orleans, LA 79117 

2009958 Grant Number: 

Status of Accounting: 

Less : Accounting received from the grantee (35,000) 

The accounting and other reports received from the grantee on June 3, 2002, are found to be 
satisfactory The grant is now considered closed 
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Form 990-PF 
12-31-02 

Purpose: Support the Institute for Neighborhood Action's provision of 
community organizing training and on-site technical assistance to 
local community organizations to build capacity and mobilize 
residents to improve their neighborhoods 

2000 Approved Grant Amount: $35,000 

Period of Grant: December 1, 2000 to November 30, 2001 

2001 Balance to be accounted for by the grantee 35,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 20,000 

(20,000 Less: Accounting received from the grantee 

The accounting and other reports received from the grantee on May 17, 2002, are found to be 
satisfactory The grant is now considered closed 
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9. Grantee : Amencan Institute for Social Justice, Inc 
Fiscal Agent for Washington Association of Community 
Organizations for Reform Now (ACORN) 
739 Sth Street SE 
Washington, DC 20003 

Grant Number: 201 1430 

Purpose: Support Washington ACORN's effort to engage residents in White 
Center around neighborhood issues, as part of the Seattle Making 
Connections effort 

2001 Approved Grant Amount: $20,000 

Period of Grant: January 1, 2001 to December 31, 2001 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting : 

The accounting and other reports received from the grantee on May 10, 2002 and March 31, 2003, are 
found to be satisfactory The grant will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 

THE ANNIE E. CASEY FOUNDATION, INC. 
40 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

10. Grantee : The Aspen Institute, Inc 
281 Park Avenue South 
New York, NY 100 10 

Grant Number: 954022 

Purpose: Support new approaches to the evaluation of comprehensive 
community change initiatives 

2001 Approved Grant Amount: $3 80,000 
2002 Approved Grant Amount: $300,000 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

40 2001 Balance to be accounted for by the grantee $ 327,057 

Payments made during January 1, 2002 to December 31, 2002 300,000 

Less : Accounting received from the grantee (597,057) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



2001 Approved Grant Amount: $125,000 
2002 Approved Grant Amount: $125,000 

The accounting and other reports received from the grantee on January 30, 2003, are found to be 
satisfactory The grant will be extended through 2003 Accounting for the balance of the grant 
amount is expected in 2004 
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THE ANNIE E. CASEY FOUNDATION, INC. 
0 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

11. Grantee: Association for Public Policy Analysis and Management 
2 100 M Street, N W 
Suite 610 
Washington, DC 20037 

Grant Number: 2000038 

Purpose: Develop and manage a small grants program designed to 
encourage the use of data from the National Survey of America's 
Families for applied policy research related to disadvantaged 
families and neighborhoods 

0 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 42,580 

Payments made during January 1, 2002 to December 31, 2002 125,000 

Less : Accounting received from the grantee (115,760 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

The accounting and other reports received from the grantee on May 15, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 40 Identification Number 52-1951681 
Form 990-PF 

12-31-02 

12 . Grantee: Association of Baltimore Area Grantmakcrs, Inc 
2 East Read Street, 8th Floor 
Baltimore, MD 21202 

Grant Number: 2000026 

Purpose: Support coordination of Baltimore area funders to increase local 
community building philanthrophy, invest in the Baltimore 
Neighborhood Collaborative and other neighborhood grants 
programs and establish a volunteer center in Baltimore 

2001 Approved Grant Amount: $ 100,000 

Period of Grant: January 1, 2001 to December 31, 2001 

0 2001 Balance to be accounted for by the grantee 100,000 

Less: Accounting received from the grantee (100,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC . 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

13 . Grantee: Baltimore City Foundation, Inc 
Fiscal Agent for The Office of Development/Career Connections 
417 E Fayette Street 
Suite 468 
Baltimore, MD 21202 

Grant Number: 993214 

Purpose: Support capacity building and technical assistance to address 
dropout intervention/prevention in Baltimore city schools 

1999 Approved Grant Amount : $70,800 

Period of Grant : September 1, 2000 to June 30, 2002 

Status of Accounting : 

2001 Balance to be accounted for by the grantee $ 46,938 

Less : Accounting received from the grantee (46,938 

Balance to be accounted for by the grantee S --Q 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on December 16, 2002, are found to be 
satisfactory The grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

14 . Grantee: Baltimore City Foundation, Inc . 
Fiscal Agent for the Circuit Court for Baltimore City 
10 North Calvert Street, Suite 915 
Baltimore, N4D 21202 

Grant Number: 2002085 

Purpose: Support Baltimore City's Juvenile Court Detention 
Reform Initiative 

2001 Approved Grant Amount: $100,000 
2002 Approved Grant Amount: $108,500 

Period of Grant: December 1, 2001 to November 3 0, 2002 
December 1, 2002 to December 31, 2003 

Status of Accounting: 

40 2001 Balance to be accounted for by the grantee $ 56,865 

Payments made during January 1, 2002 to December 31, 2002 104,250 

Less: Accounting received from the grantee (101,302 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 14, 2003, are found to be 
satisfactory The grant runs through December 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

15 . Grantee: Baltimore City Foundation, Inc 
Fiscal Agent for the City of Baltimore 
10 North Calvert Street, Suite 915 
Baltimore, MD 21202 

Grant Number: 2020241 

Purpose: Support community planning and resident relocation support for 
the East Redevelopment Planning Project 

2002 Approved Grant Amount: $250,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 225,000 

Less: Accounting received from the grantee (224,911) 

Balance to be accounted for by the grantee S ------ 82 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 7, 2003 are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant. No further payments will be made to this grantee until the balance is 
resolved 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

16. Grantee: Baltimore Communa Foundation, Inc 
2 East Read Street, 9 Floor 
Baltimore, MD 21202 

Grant Number: 2000025 

Purpose: Support the Baltimore Community Foundation's Neighborhood 
Grants Program and Children and Families Program 

2002 Approved Grant Amount: $350,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 350,000 

Less : Accounting received from the grantee (350,000) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on September 27, 2002 and March 17, 
2003, are found to be satisfactory This grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

17. Grantee : Baltimore Community Foundation, Inc 
Fiscal Agent for Youth As Resources 
2 East Read Street 
Baltimore, MD 21202 

Grant Number: 2020139 

Purpose: Provide support to develop and implement an organized marketing 
and outreach plan for Youth As Resources 

2002 Approved Grant Amount: $20,000 

Period of Grant: January 1, 2002 to June 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 20,000 

Less : Accounting received from the grantee (19,008 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 24, 2003, are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 23-7180620 

Form 990-PF 
12-31-02 

18. Grantee : Baltimore Community Foundation, Inc 
Fiscal Agent for the Baltimore Police Foundation 
2 East Read Street, 91h Floor 
Baltimore, MD 21202 

Grant Number: 202.0451 

Purpose: Support Baltimore Believe, the City's campaign against illegal 
drug use and traffic 

2002 Approved Grant Amount: $100,000 

Period or Grant : May 1, 2002 to April 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to April 30, 2003 100,000 

Lcss : Accounting received from the grantee (--0--) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through April 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 



Payments made during January 1, 2002 to December 31, 2002 $ 75,000 

The accounting and other reports received from the grantee on February 3, 2003, are found to be 
satisfactory The grant is now considered closed 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

19. Grantee : Baltimore Urban League, Inc . 
Fiscal Agent for Baltimore Education Network 
512 Orchard Street 
Baltimore, MD 21201 

Grant Number: 988131 

Purpose : General support to the Baltimore Education Network 

2002 Approved Grant Amount: $75,000 

Period or Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Less : Accounting received from the grantee (75M0 

Balance to be accounted for by the grantee S --Q--

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



20 . Grantee: Barry University 
Fiscal Agent for the Children's Services Council of Metro-Dade 
County 
11300 N E 2nd Avenue 
Miami, FL 33161 

2002980 Grant Number: 

Status of Accounting : 

Less : Accounting received from the grantee (28,974 

The accounting and other reports received from the grantee on February 20, 2003, are found to be 
satisfactory The grant is now considered closed 

40 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support for a bi-lingual community organizer, and to support data 
entry and data usage in the community for activities of the Family 
Advocacy Center in the East Little Havana neighborhood of the 
City of Miami 

2000 Approved Grant Amount: $30,000 
2001 Approved Grant Amount: $20,000 

Period of Grant: January 1, 2000 to December 31, 2000 
January 1, 2001 to December 31, 2002 

2001 Balance to be accounted for by the grantee 28,974 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

Balance to be accounted for by the grantee 

The accounting and other reports received from the grantee on April 8, 2003, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
0 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

21 . Grantee: Bay Area Coalition for Equitable Schools 
1720 Broadway, 4h Floor 
Oakland, CA 94612-2106 

Grant Number: 2002254 

Purpose: Support technical assistance to school design teams and new small 
schools from the Making Connections Lower San Antonio 
neighborhood 

2002 Approved Grant Amount: $100,000 

Period of Grant: January 1, 2002 to December 31, 2002 

0 
Payments made during January 1, 2002 to December 31, 2002 

Less: Accounting received from the grantee 

100,000 

(100,000) 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

2004875 Grant Number: 

The accounting and other reports received from the grantee on August 19, 2002, are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 

0 

22. Grantee : Benton Foundation 
1625 K Street NW 
I Ph Floor 
Washington, DC 20006 

0 

Purpose : Support the Digital Divide Network, a new "knowledge network" 
that will become a central hub for resources and information to 
address the growing gap in access to technology between the poor 
and other segments of the population 

2001 Approved Grant Amount: $50,000 
2002 Approved Grant Amount. $50,000 

Period or Grant : July 1, 2001 to June 30, 2002 
July 1, 2002 to June 30, 2003 

Status of Accounting : 

2001 Balance to be accounted for by the grantee $ 50,000 

Payments made during January 1, 2002 to December 31, 2002 50,000 

Less : Accounting received from the grantee (50,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

The grant runs through April 30, 2003, and the grantee is expected to provide the Foundation with an 
accounting at the conclusion of the grant 

0 

T14E ANNIEE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

23. Grantee : Bethex Federal Credit Union 
20 East 179h Street 
Lower Level 
Bronx, NY 10453 

Grant Number: 2020291 

Purpose: Support outreach and marketing efforts as pail of its strategic 
partnership with a check cashing chain to bring more "unbanked" 
families into the financial mainstream 

2002 Approved Grant Amount: $16,845 

Period of Grant: May 1, 2002 to April 30, 2003 

0 Payments made during January 1, 2002 to December 31, 2002 $ 16,845 

Less : Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

24. Grantee : Bienvemdos Children's Center, Inc 
Fiscal Agent for the National Latino Fatherhood and Family 
Institute 
5233 East Beverly Boulevard 
Los Angeles, CA 90002 

Grant Number: 98 1174 

Purpose: Support the National Latmo Fatherhood and Family Institute to 
service as a resource for programs and information related to 
Latino fathers and families 

2002 Approved Grant Amount: $ 100,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 100,000 

Less: Accounting received from the grantee (99,575 

Balance to be accounted for by the grantee S 425 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 20, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 



THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

25 . Grantee: Big Brothcrs/Big Sisters of America 
230 N 13th Street 
Philadelphia, PA 19107-1510 

Grant Number: 992283 

Purpose : Support faith-based mentoring programs for low income minority 
children and Leadership Awards 

2001 Approved Grant Amount: $200,000 
2002 Approved Grant Amount: $200,000 

Period of Grant : April 1, 2001 to March 31, 2002 
April 1, 2002 to March 31, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 50,000 

Payments made during January 1, 2002 to December 31, 2002 200,000 

Less : Accounting received from the grantee (250,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 9, 2002 and April 28, 2003, are 
found to be satisfactory. The grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

26. Grantee: Big Picture Company, Inc 
Fiscal Agent for the Metropolitan Regional Career and 
Technical Center 
275 Westminster Street, Suite 500 
Providence, RI 02903 

Grant Number: 201 0502 

Purpose : Support the Metropolitan Regional Career and Technical Center's 
efforts to engage community residents in the planning and opening 
of its new campus in South Providence, Rhode Island 

2001 Approved Grant Amount: $50,000 
2002 Approved Grant Amount: $50,000 

Period of Grant: January 1, 2001 to December 31, 2001 

40 
January 1, 2002 to June 30, 2003 

Status of Accounting : 

2001 Balance to be accounted for by the grantee S 6,781 

Payments made during January 1, 2002 to December 31, 2002 50,000 

Less : Accounting received from the grantee G-0-- 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through June 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

27 . Grantee: Black Dot Artist, Inc 
Fiscal Agent for East Side Arts Alliance 
3109 Park Boulevard 
Oakland, CA 94606 

Grant Number: 2020194 

Purpose: Support planning and production of the Malcom X Jazz Arts 
Festival 

2002 Approved Grant Amount: $15,000 

Period of Grant: March 1, 2002 to July, 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 15,000 

Less : Accounting received from the grantee (15,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on October 28, 2002, are found to be 
satisfactory The grant is now considered closed . 



The accounting and other reports received from the grantee on February 5, 2003 are found to be 
satisfactory The grant is now considered closed 

0 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

28. Grantee: Black Women's Agenda, Inc (BWA) 
1090 Vermont Avenue, Suite 800 
Washington, DC 20005 

Grant Number: 2004078 

Purpose : Support for the annual convening of the Board Presidents and 
Executive Staff, and programmatic support for the BWA National 
Campaign to Enhance Support for Vulnerable Families 

2002 Approved Grant Amount: $100,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 100,000 

Less : Accounting received from the grantee (100,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

29. Grantee: Boston Filmj/ Video Foundation 
Fiscal Agent for Aimee Sands Productions 
1126 Boylston Street, Suite 201 
Boston, MA 02215 

Grant Number: 2020047 

Purpose : Support the completion of the demo reel for a documentary 
entitled "Crossing Over The White Journey to Racial 
Consciousness," to be aired on Public Television 

2002 Approved Grant Amount: $30,000 

Period of Grant: January 1, 2002 to June 30, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 30,000 

Less: Accounting received from the grantee (30,000 

Balance to be accounted for by the grantee L===--.Q- 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on November 20, 2002, are found to be 
satisfactory The grant is now considered closed 



The accounting and other reports received from the grantee on January 31, 2003, are found to be 
satisfactory The grant is now considered closed 

49 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

30. Grantee: Boys and Girls Clubs of America 
123 0 West Peachtree Street NW 
Atlanta, GA 30309 

Grant Number: 932242 

Purpose: Provide support for an affiliate awards program that rewards 
commitment and promotes examples of place-based family 
strengthening 

2002 Approved Grant Amount: $125,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 $ 125,000 

Less: Accounting received from the grantee (125,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

31 . Grantee : California State University San Marcos Foundation 
Fiscal Agent for the Social Behavioral Research Institute 
San Marcos City 
Hall Suite 140 
San Marcos, CA 92069 

Grant Number: 201 2055 

Purpose: Support the work of the Local Learning Partnership in San 
Diego, California 

2001 Approved Grant Amount: $235,815 
2002 Approved Grant Amount: $ 86,000 

Period of Grant: March 1, 2001 to June 30, 2002 
July 1, 2002 to December 31, 2002 

40 Status of Accounting: 

2001 Balance to be accounted for by the grantee S 209,481 

Payments made during January 1, 2002 to December 31, 2002 86,000 

Less : Accounting received from the grantee (295A81 

Balance to be accounted for by the grantee $------AL-

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on October 17, 2002 and February 7, 
2003, are found to be satisfactory The grant is now considered closed 



Status of Accounting : 

The accounting and other reports received from the grantee on August 19, 2002, are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 

0 

TITE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

32. Grantee : Calvert Social Investment Foundation 
4550 Montgomery Avenue 
Bethesda, MD 20814 

Grant Number: 201 1852 

Purpose: Support the establishment of the National Rural Funders 
Collaborative 

2001 Approved Grant Amount: $200,000 
2002 Approved Grant Amount: $250,000 

Period of Grant: July 1, 2001 to June 30, 2002 
July 1, 2002 to June 30, 2003 

0 2001 Balance to be accounted for by the grantee $ 100,000 

Payments made during January 1, 2002 to December 31, 2002 225,000 

Less : Accounting received from the grantee (200,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



THE ANNIE E. CASEV FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

33. Gmntee: Camden County Council on Economic Opportunity, Inc. 
Fiscal Agent for the City of Camden 
538 Broadway 
Camden, NJ 08103 

Grant Number: 2003060 

Purpose: Support the City of Camden for their Master Plan Outreach 
Campaign 

2000 Approved Grant Amount: $25,809 

Period of Grant : September 23, 2000 to October 31, 2000 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 247 

Less : Refund from grantee during January 1, 2002 to December 31, 2002 (247 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grantee refunded the balance of $247 in January 2002 The grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

34. Grantee : Caribbean Women's Health Association 
Fiscal Agent for the House of Hope 
123 Linden Blvd 
Brooklyn, NY 11226 

Grant Number: 201 9951 

Purpose: Provide general support for further development of a Hospice for 
persons living with HIV/AIDS 

2001 Approved Grant Amount: $40,000 

Period of Grant: October 1, 2001 to April 30, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 40,000 

I,ess : Accounting received from the grantee 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through April 30, 2003, and the grantee is expected to provide the Foundation with an 
accounting shortly 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

35. Grantee: Catholic Charities- Catholic Family Services 
Fiscal Agent for the Hartford Youth Network 
896 Aylum Avenue 
Hartford, CT 06105 

Grant Number: 2020265 

Purpose : Provide training and administrative support to the Hartford 
Youth Network 

2002 Approved Grant Amount: $35,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 35,000 

Less: Accounting received from the grantee (22,881) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 24, 2003, are found to be 
satisfactory This grant will be extended through 2003 Accounting for the balance of the grant 
amount is expected in 2004 



36. Grantee : Center City Community Corporation 
Fiscal Agent for the North Capital Collaborative 
1191 First Terrace, N.W. 
Washington, D C 20001 

Grant Number: 993814 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support to enable the North Capital Collaborative to provide 
technical assistance to the Making Connections' Neighborhood 
Transformation/Family Development Initiative team and to 
participate in the Renesselaerville Institute training 

1999 Approved Grant Amount: $6,000 

Period of Grant : October 1, 1999 to June 30, 2000 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 5,635 

Less: Accounting received from the grantee (--0--) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the final accounting pertaining to this 
grant No further payments will be made to this grantee until the balance is resolved 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

37. Grantee: Center for Community Change 
Fiscal Agent for Coalition on Human Needs 
1000 Wisconsin Avenue, NW 
Washington, DC 20007 

Grant Number: 978062 

Purpose : Support Coalition on Human Need's work on Temporary 
Assistance to Needy Families reauthorization 

2002 Approved Grant Amount: $140,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 140,000 

Less : Accounting received from the grantee (140,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 19, 2003, are found to be 
satisfactory The grant is now considered closed 



38. Grantee: Center for Community Change 
Fiscal Agent for the Workforce Alliance 
1000 Wisconsin Avenue NW 
Washington, DC 20007 

201 0021 Grant Number: 

The accounting and other reports received from the grantee on May 16, 2002 and January 31, 2003, 
are found to be satisfactory The grant is now considered closed 

0 

40 
THE ANNIE E. CASEY FOUNDATION, INC. 

Identification Number 52-1951681 
Form 990-PF 

12-31-02 

Purpose : Support the efforts of the Workforce Alliance to advocate for 
effective workforce development policies for low-income job 
seekers 

2001 Approved Grant Amount: $110,000 
2002 Approved Grant Amount: $ 75,000 

Period of Grant : January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 62,678 

Payments made during January 1, 2002 to December 31, 2002 75,000 

Less : Accounting received from the grantee (137,678) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

The accounting and other reports received from the grantee on March 22, 2002, are found to be 
satisfactory 
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THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

39. Grantee : Center for Health Care Strategies 
1009 Lenox Drive, Suite 204 
Lawrenceville, NJ 08648 

Grant Number: 968191 

Purpose : Support technical assistance to state and local governments, 
training leadership development and consumers and families, 
program and policy development for special populations, upgraded 
and expanded website- all related to managed care 

2001 Approved Grant Amount: $680,546 

Period of Grant: January 1, 2001 to December 31, 2001 

0 Payments made during January 1, 2002 to December 31, 2002 $ 461,242 

Less: Accounting received from the grantee (461,242) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 



Period of Grant : December 1, 2001 to November 30, 2002 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 

0 
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Form 990-PF 
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40 . Grantee: Center for Innovative Schools 
Fiscal Agent for Small Schools Workshop 
1640 West Roosevelt Road 4613 
Chicago, IL 60608 

Grant Number: 201 0533 

Purpose : Support training activities for Baltimore, Maryland educators and 
organizers 

2001 Approved Grant Amount: $40,000 

0 
Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 40,000 

Less : Accounting received from the grantee (-0--) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 
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Identification Number 52-1951681 

Form 990-PF 
12-31-02 

41. Grantee : Center for Law and Human Services 
29 Fast Madison, Suite 910 
Chicago, IL 60602 

Grant Number: 2020024 

Purpose : Support technical assistance and information clearinghouse around 
Earned Income Tax Credit outreach and free tax preparation for 
low-income families 

2002 Approved Grant Amount: $200,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 $ 100,000 

Less : Accounting received from the grantee (101,060) 

Balance to be paid to the grantee $ (1,060) 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 24, 2003 are found to be 
satisfactory The balance of $1,060 was paid to the grantee in April 2003 
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42. Grantee : Center for New Horizons, Inc . 
Fiscal Agent for Lugema Burns Hope Center 
4150 South King Drive 
Chicago, UL 60653 

Grant Number: 98.8394 

Purpose: Support Afro-centric grassroots leadership development program 
in low-income neighborhoods 

2002 Approved Grant Amount: $75,000 

Period of Grant: May 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 75,000 

Less: Accounting received from the grantee (75,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 15, 2003, are found to be 
satisfactory The grant is now considered closed 



THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
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July 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

0 
Status of Accounting: 

The accounting and other reports received from the grantee on February 5, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 

0 

43. Grantee : 

Grant Number: 

Purpose: 

2001 Approved Grant Amount: 
2002 Approved Grant Amount: 

Period of Grant: 

Center for Policy Studies 
Fiscal Agent for the Charter Friends National Network 
1295 Bandana Boulevard 
Suite 165 
St Paul, MN 55108 

99 1134 

Support a project on Technical Assistance to Community-Based 
Charter Schools 

$100,000 
$150,000 

2001 Balance to be accounted for by the grantee $ 314 

Payments made during January 1, 2002 to December 31, 2002 150,000 

Less : Accounting received from the grantee (149,618 

Balance to be accounted for by the grantee L__19-6 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



2001 Balance to be accounted for by the grantee $ 30,000 

The accounting and other reports received from the grantee on January 10, 2003, are found to be 
satisfactory . The grant is now considered closed 
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Form 990-PF 
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44. Grantee: Central City Economic Opportunity Corporation 
Fiscal Agent for the Central City Partnership 
2020 Jackson Street 
New Orleans, LA 70113 

Grant Number: 2003230 

Purpose: Support capacity building of the Central City Partnership 

2000 Approved Grant Amount: $30,000 

Period of Grant: December 1, 2000 to August 31, 2002 

Status of Accounting: 

0 Less: Accounting received from the grantee (29,995) 

Amount written off (5) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Purpose: Support to create a learning community of funding partners, 
nonprofit service providers, up-and-coming community leaders 
and neighborhood residents 

April 1, 2001 to June 30, 2003 

Status of Accounting : 

$ (6,926) 

52,500 

(__0__ 

2001 Balance to be paid to the grantee 

Payments made during January 1, 2002 to December 31, 2002 

Less : Accounting received from the grantee 

Balance to be accounted for by the grantee 

The grant runs through June 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 

0 

40 

40 
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12-31-02 

45. Grantee : Central Indiana Community Foundation, Inc 
615 North Alabama Street, Room 119 
Indianapolis, IN 46204-1498 

Grant Number: 993649 

2001 Approved Grant Amount : 

Period of Grant: 

$105,000 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 
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Form 990-PF 
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46. Grantee : Central Indiana Community Foundation, Inc 
615 North Alabama Street, Room 119 
Indianapolis, IN 46204-1498 

Grant Number: 201 2251 

Purpose: Support a local version of the Foundation's Families Count 
Awards 

2002 Approved Grant Amount: $50,000 

Period of Grant: September 1, 2002 to March 31, 2003 

Status of Accounting: 

Payments made during September 1, 2002 to December 31, 2002 50,000 

Less: Accounting received from the grantee (50,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 2, 2003, are found to be 
satisfactory The grant is now considered closed 
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Form 990-PF 
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47 . Grantee : Central Indiana Community Foundation, Inc. 
615 North Alabama Street, Room 119 
Indianapolis, IN 46201-1498 

Grant Number: 202 .0498 

Purpose: Engage the Foundation in the local Summer Youth Program Fund 
Partnership 

2002 Approved Grant Amount: $25,000 

Period of Grant: March 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 25,000 

Less : Accounting received from the grantee (25,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 11, 2003, are found to be 
satisfactory The grant is now considered closed 



48. Grantee : Charitable Trust u/w Mabel L Riley 
c/o Kirkpatrick and Lockhart 
75 State Street, 6h Floor 
Boston, MA 02109 

993927 Grant Number: 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support the indigenous efforts of residents and community-based 
agencies to enhance the community building processes and 
systems reform efforts already underway in the Dudley and 
Lower Roxbury neighborhoods 

2001 Approved Grant Amount: $100,000 

Period of Grant: September 1, 2001 to Der-ember 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 100,000 

Less : Accounting received from the grantee (53,906 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 14, 2003, are found to be 
satisfactory The grant will be extended through 2003 and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 
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49. Grantee : Charitable Trust u/w Mabel L Riley 
Fiscal Agent for the Initiative for a Competitive Inner City 
75 State Street, 6h Floor 
Boston, MA 02109 

Grant Number: 201 .1291 

Purpose: Support the Initiative for a Competitive Inner City Community 
Equity Project 

2001 Approved Grant Amount: $40,000 

Period of Grant: July 1, 2001 to December 31, 2001 

Status of Accounting : 

40 

2001 Balance to be accounted for by the grantee $ 40,000 

Less: Accounting received from the grantee (40,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 16, 2002, are found to be 
satisfactory The grant is now considered closed 



Status of Accounting: 

The accounting and other reports received from the grantee on May 7, 2002, are found to be 
satisfactory No further payments will be made to this grantee until a final accounting is received and 
the balance is resolved 

0 
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50. Grantee: Chattanooga Housing Authority 
Fiscal Agent for Chattanooga Jobs Plus 
2006 Hawthorne Street 
Chattanooga, TN 37406 

Grant Number: 201 0076 

Purpose: Support the Community Support for Work component of 
Chattanooga Jobs Plus 

2001 Approved Grant Amount: $50,000 

Period of Grant: April 1, 2001 to December 31, 2002 

0 

2001 Balance to be accounted for by the grantee $ 35,468 

Less : Accounting received from the grantee (6,872) 

Balance to be accounted for by the grantee $ 28-59 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 
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Form 990-PF 
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51. Grantee: Children's Services of Roxbury, Inc 
Fiscal Agent for Roxbury Unites for Families and Children 
2406 Washington Street 
Roxbury, MA 02119 

Grant Number: 98 1083 

Purpose: Provide Roxbury Unites for Families and Children with a 
planning grant to facilitate youth leadership and involvement 

1998 Approved Grant Amount: $5,000 

Period of Grant: June 1, 1999 to August 28, 1999 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 3,036 

Less : Refund from grantee during January 1, 2002 to December 31, 2002 (3,036) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grantee refunded the balance of $3,036 in July 2002 The grant is now considered closed 



Period of Grant : September 15, 2000 to June 30, 2002 

Status of Accounting : 

2001 Balance to be accounted for by the grantee $ 760 

Less: Accounting received from the grantee (760 

The accounting and other reports received from the grantee on April 14, 2003, are found to be 
satisfactory The grant is now considered closed 
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52. Grantee: Children's Trust Neighborhood Initiative 
Fiscal Agent for Lincoln Heights Community Connections 
603 50" Street, N E 
Washington, D C 20019 

Grant Number: 2003165 

Purpose : Support the start-up and development of Lincoln Heights 
Community Connections, a new organization which is focused on 
forming collaborative partnerships with service providers and 
developing resident and youth leadership to strengthen families 

2000 Approved Grant Amount: $20,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 
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2012304 Grant Number: 

18 

53. Grantee : Chinook Fund 
241 8 West 32"d Street 
Denver, CO 80211 

Purpose: Support the development and expansion of the small grants 
program of Making Connections- Denver and to help build 
Chinook's racial justice emphasis 

2002 Approved Grant Amount: $2 10,000 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 210,000 

Less: Accounting received from the grantee (89,155 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 7, 2003, are found to be 
satisfactory. This grant period will be extended through 2003 Accounting for the balance of the grant 
amount is expected in 2004 



0 
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Form 990-PF 
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54. Grantee : Citizens' Committee for Children of New York, Inc 
Fiscal Agent for the New York Administration of Children's 
Services 
105 East 22 "d Street 
New York, NY 100 10 

Grant Number: 2020417 

Purpose: Support the development of a trauma-related training program for 
child-welfare clients and staff, impacted by the World Trade 
Center attacks 

2002 Approved Grant Amount: $75,000 

Period of Grant: May 1, 2002 to June 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 75,000 

Less: Accounting received from the grantee (5,190 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 2, 2003 are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 
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55. Grantee : Citizens Research Foundation Education Network, Inc 
Fiscal Agent for Hartford 2000 
32 Elm Street 
Hartford, CT 06106 

Grant Number: 2020076 

Purpose : Strengthen and increase the capacity of Hartford 2000 to enable it 
to take a more active role in the community economic development 
of the city of Hartford, Connecticut 

2002 Approved Grant Amount: $30,000 

Period of Grant : March 1, 2001 to March 31, 2002 

Status of Accounting: 

Is Payments made during January 1, 2002 to December 31, 2002 $ 30,000 

Less: Accounting received from the grantee 30,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 27, 2003, are found to be 
satisfactory . The grant is now considered closed 



Status of Accounting : 

The accounting and other reports received from the grantee on May 17, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
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56 . Grantee : City of Savannah 
Community Services Department 
1303 Bull Street 
Savannah, Georgia 31401 

Girant Number: 993752 

Purpose : Support for the Grants for Neighborhoods Program 

2000 Approved Grant Amount: $26,250 
2001 Approved Grant Amount: $26,250 

Period of Grant: April 1, 2000 to December 31, 2000 
April 1, 2001 to December 31, 2001 

0 2001 Balance to be accounted for by the grantee $ 27,486 

Uss: Accounting received from the grantee (27,486) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



57. Grantee: Collins Center for Public Policy 
Fiscal Agent for Funders' Network for Smart Growth 
and Livable Communities 
150 SE 2d Avenue, Suite7O9 
Miami, FL 33131 

2004084 Grant Number: 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support the Smart Growth and Equity Learning Action Network 

2002 Approved Grant Amount: $75,000 

Period of Grant: May 1, 2002 to April 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 75,000 

Less: Accounting received from the grantee (-0--) 

Balance to be accounted for by the grantee $ 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through April 30, 2003, and the grantee is expected to provide the Foundation with an 
accounting at the conclusion of the grant 



58. Grantee : Community Centers of Indianapolis, Inc 
Fiscal Agent for the Christamore House 
615 North Alabama Street, Suite 400 
Indianapolis, IN 46203 

Grant Number: 201 2792 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose : Support the implementation of a Time Dollar project through 
Christamore House in order to strengthen inmates and their 
families through monitored communications and life skills training 
in their respective communities 

2001 Approved Grant Amount : $20,000 

Period of Grant: October 1, 2001 to April 30, 2002 

Status of Accounting : 

2001 Balance to be accounted for by the grantee S 20,000 

Less : Accounting received from the grantee (20,000 

Balance to be accounted for by the grantee I ------- 0--- 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on June 4, 2002, are found to be 
satisfactory The grant is now considered closed 



Payments made during January 1, 2002 to December 31, 2002 S 200,000 

The accounting and other reports received from the grantee on April 28, 2003, are found to be 
satisfactory The grant is now considered closed 
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12-31-02 

59. Grantee: The Community Foundation for Greater Atlanta, Inc 
50 Hurt Plaza, Suite 449 
Atlanta, GA 30303 

Grant Number: 2020570 

Purpose : Provide support for the Pittsburgh Neighborhood Fund in 
Atlanta, Georgia 

2002 Approved Grant Amount : $200 000 

Period of Grant: July 1, 2002 to June 30, 2003 

Status of Accounting: 

0 Less: Accounting received from the grantee (200,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 
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Form 990-PF 
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60. Grantee : The Community Foundation for the National Capital Region 
Fiscal Agent for the District of Columbia Public Schools 
1 12 16'h Street, NW 
Washington, DC 20036 

Grant Number: 201 0044 

Purpose: Support to broaden community participation in the Safe 
Passages Initiative 

2001 Approved Grant Amount: $150,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 150,000 

Less: Accounting received from the grantee (--0--) 

Balance to be accounted for by the grantee $ --- Liomo 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 



61 . Grantee : The Community Foundation of Greater Chattanooga, Inc. 
1270 Market Street 
Chattanooga, TN 37402 

Grant Number: 992444 

is 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support to provide matching funds for the Community Impact 
Fund and to enable and encourage the Fund to adopt a fwnily- 
strengthening lens, strategies and measures as part of its work 

2000 Approved Grant Amount: $500,000 

Period of Grant : January 1, 2000 to December 31, 2002 

Status of Accounting : 

40 2001 Balance to be accounted for by the grantee 500,000 

Less : Accounting received from the grantee (500,000 

Balance to be accounted for by the grantee i --Q-- 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 28, 2003, are found to be 
satisfactory The grant is now considered closed . 
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12-31-02 

62. Grantee: Community Human Service Foundation Non-Profit, Inc 
Fiscal Agent for the Miami-Dade Community Action Agency 
395 N W First Street 
Miami, FL 33128 

Grant Number: 201 1030 

Purpose: Support a Time Dollar Program at the Action Community Service 
Center in East Little Havanah 

2001 Approved Grant Amount: $20,000 

Period of Grant: February 1, 2001 to June 30, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 20,000 

Less: Accounting received from the grantee (19,491) 

Balance to be accounted for by the grantee I ----- 50 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 15, 2002 and March 11, 2003, are 
found to be satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide 
the Foundation with a final accounting at the conclusion of the grant 



Status of Accounting: 

The accounting and other reports received from the grantee on February 19, 2003, are found to be 
satisfactory The grant is now considered closed 
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63 . Grantee: Connecticut Health Policy Project 
Fiscal Agent for Student Health Outreach 
703 Whitney Avenue 
New Haven, CT 06511 

Grant Number: 201 0307 

Purpose: Support outreach to eligible families to help them apply for the 
Healthcare for UninSured Kids and Youth Program 

2001 Approved Grant Amount: $15,000 

Period of Grant: December 1, 2001 to November 30, 2002 

0 

Payments made during January 1, 2002 to December 31, 2002 S 15,000 

Less : Accounting received from the grantee (15,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Payments made during January 1, 2002 to December 31, 2002 $ 38,521 

The accounting and other reports received from the grantee on February 3, 2003, are found to be 
satisfactory The grant is now considered closed 
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64. Grantee: The Cooper Fund 
Fiscal Agent for CamConnect 
One Cooper Plaza 
Camdend, NJ 08103 

Grant Number: 2020759 

Purpose : Support the operations of the Camden data warehouse 

2002 Approved Grant Amount: $38,521 

Period of Grant : June 1, 2002 to December 31, 2002 

Status of Accounting: 

0 
Less: Accounting received from the grantee (38,521 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



65. Grantee : Cornell University 
Department of City and Regional Planning 
106 West Sibley Hall 
Ithaca, NY 15853 

Grant Number: 201 0812 

The accounting and other reports received from the grantee on April 11, 2003, are found to be 
satisfactory The grant runs through August 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 
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Form 990-PF 
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Purpose : Support the development of a variety of tools and models for 
neighborhood development planning that residents, neighborhood 
developers and local officials can easily apply 

2001 Approved Grant Amount: $130,000 

Period of Grant : July 1, 2001 to August 31, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 54,722 

Payments made during January 1, 2002 to December 31, 2002 65,000 

Less : Accounting received from the grantee (69,277) 

Balance to be accounted for by the grantee S 50,445 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



The accounting and other reports received from the grantee on July 30, 2002 are found to be 
satisfactory This grant period will be extended through 2003 Accounting for the balance of the grant 
amount is expected in 2004 

0 

0 
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66. Grantee : County of Santa Clara 
1725 Technology Drive 
San Jose, CA 95110-1360 

Grant Number: 2002008 

Purpose: Plan and implement the Family to Family initiative throughout 
Santa Clara County, California 

2002 Approved Grant Amount: $350,000 

Period of Grant: July 1, 2001 to June 20, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 350,000 

Less : Accounting received from the grantee (114,854 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 
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67 . Grantee : D C Public Charter School Resource Center 
Fiscal Agent for the D.C Public Charter School Cooperative 
H 55 15th Street, NW 
Suite 301 
Washington, DC 20009 

Grant Number: 2002251 

Purpose : Support efforts to develop an innovative and collaborative special 
education service delivery system for special education students 
among public charter schools 

2001 Approved Grant Amount: $100,000 

Period or Grant : January 1, 2001 to December 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 15,596 

Less: Accounting received from the grantee (15,596 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 6, 2003, are found to be 
satisfactory . The grant is now considered closed 



Payments made during January 1, 2002 to December 31, 2002 $ 90,000 

The grant runs through October 31, 2003, and the grantee is expected to provide the Foundation with 
a final accounting at the conclusion of the grant 
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THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

68 . Grantee: Demos. A Network for Ideas and Action, Ltd 
155 Avenue of the Americas, 4h Floor 
New York, NY 100 13 

Grant Number: 2020426 

Purpose: Support the publication and dissemination of "Crossing Divides 
The New Common Ground on Poverty and Economic Security" 

2002 Approved Grant Amount: $90,000 

Period of Grant : July 1, 2002 to October 31, 2003 

Status of Accounting: 

0 Less: Accounting received from the grantee (-0--) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



69. Grantee: DePaul University 
Fiscal Agent for the Msgir John J Egan Urban Center 
25 S Jackson Boulevard, Suite 1300 
Chicago, IL 60604 

2000104 Grant Number: 

The accounting and other reports received from the grantee on September 9, 2002, are found to be 
satisfactory. The grant is now considered closed 

0 

0 
THE ANNIE E. CASEY FOUNDATION, INC. 

Identification Number 52-1951681 
Form 990-PF 

12-31-02 

Purpose : Support the Egan Urban Center's work with Chicago 
Empowerment Zone neighborhoods and the National 
Empowerment Zone Action Research Project 

2000 Approved Grant Amount: $40,000 

Period of Grant: December 15, 2000 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 38,861 

Less: Accounting received from the grantee (38,861 

Balance to be accounted for by the grantee L---iL- 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 



The accounting and other reports received from the grantee on November 4, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

70 . Grantee: Destiny Arts Center 
Fiscal Agent for August Productions 
5688 San Pablo Avenue 
Oakland, California 94608 

Grant Number: 2020046 

Purpose: Support the production of a video documentary on an Arts program 
in Oakland, California 

2002 Approved Grant Amount: $5,000 

Period of Grant: January 1, 2002 to June 30, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 5,000 

Less: Accounting received from the grantee (5,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



71. Grantee : Dudley Street Neighborhood Initiative 
Fiscal Agent for Cape Verdean Task Force 
504 Dudley Street 
Roxbury, MA 02119 

Grant Number: 2002433 

The accounting and other reports received from the grantee on October 28, 2002, are found to be 
satisfactory The grant is now considered closed 

40 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose : Support the Cape Verdean Task Force's efforts in hiring an 
organizer who will work on outreach around enrollment in health 
coverage programs, other health access and quality of care issues 

2001 Approved Grant Amount: $40,000 

Period of Grant : May 1, 2001 to Apri l 3 0, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 40,000 

Less : Accounting received from the grantee (40,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 



2001 Balance to be accounted for by the grantee $ 20,000 

The accounting and other reports received from the grantee on April 21, 2003, are found to be 
satisfactory The grantee refunded the balance of $7,862 in May 2003 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

72. Grantee: East Baltimore Community Corporation 
Fiscal Agent for Baltimore Youth Communications/Kids Scoop 
2500 West North Avenue 
Baltimore, MD 21216-3698 

Grant Number: 2012446 

Purpose : Support for the Baltimore Youth Communications newpaper 

2001 Approved Grant Amount: $20,000 

Period of Grant: December 1, 2001 to November 30, 2002 

Status of Accounting : 

0 Less: Accounting received from the grantee (12,138) 

Balance to be accounted for by the grantee k --- 7162 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting : 

The accounting and other reports received from the grantee on May 21, 2002 and April 28, 2003, are 
found to be satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide 
the Foundation with a final accounting at the conclusion of the grant 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
40 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

73. Grantee : East Bay Asian Youth Center 
Fiscal Agent for the Eastside Arts Alliance 
2025 East 12th Street 
Oakland, CA 94606 

Grant Number: 201 1131 

Purpose : Build and formalize the capacities of the Eastside Arts Alliance 

2001 Approved Grant Amount: $53,7 10 
2002 Approved Grant Amount: $62,000 

Period of Grant: March 15, 2001 to March 14, 2002 
April 1, 2002 to June 30, 2003 

0 2001 Balance to be accounted for by the grantee S 35,187 

Payments made during January 1, 2002 to December 31, 2002 62,000 

Less : Accounting received from the grantee (85,123 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



The accounting and other reports received from the grantee on May 17, 2002, are found to be 
satisfactory The grantee refunded the balance of $68 in July 2002 'Me grant is now considered 
closed 

0 

0 

40 

THE ANNIE E. CASEV FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

74. Grantee: Edna Martin Christian Center 
Fiscal Agent for the Greater Citizens Coalition of Martindale-
Brightwood 
1970 Caroline Street 
Indianapolis, IN 46218 

Grant Number: 2003025 

Purpose: Support production of a community newsletter 

2000 Approved Grant Amount: $15,108 

Period of Grant: August 1, 2000 to July 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 15,108 

Less: Accounting received from the grantee (15,040) 

Refund from grantee during January 1, 2002 to December 31, 2002 (68) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

75. Grantee: Educational Service District No 121 
400 S W 152nd Street 
Burien, WA 98166-2209 

Grant Number: 2003240 

Purpose: Support the Burien Family Strengthening Study Circle activities 
and the White Center neighborhood small grants program in 
Seattle, Washington 

2000 Approved Grant Amount: $75,000 

Period of Grant : January 1, 2000 to December 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 43,531 

Less: Accounting received from the grantee (43,531) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 30, 2002, are found to be 
satisfactory. The grant is now considered closed 



Status of Accounting: 

The accounting and other reports received from the grantee on May 15, 2002, are found to be 
satisfactory . The grant runs through November 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

76. Grantee: The El Paso Inter-religious Organization, Inc (EPISO) 
7134 Alameda Avenue 
El Paso, TX 79915 

Grant Number: 201.2198 

Purpose: Support the activities of EPISO in assisting Project ARRIBA to 
increase the number of participants in training programs 

2001 Approved Grant Amount : $37,500 
2002 Approved Grant Amount : $37,500 

Period of Grant : January 1, 2001 to December 31, 2001 
December 1, 2002 to November 30, 2003 

0 2001 Balance to be accounted for by the grantee $ 37,500 

Payments made during January 1, 2002 to December 31, 2002 37,500 

Less : Accounting received from the grantee (37.SOO 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

77. Grantee: Empower Baltimore Management Corporation 
Fiscal Agent for Harbor Bank 
34 Market Place, Suite 800 
Baltimore, MD 21202 

Grant Number: 201 1278 

Purpose : Support Harbor Bank's application for the federal New Markets 
Tax Credit Program 

2001 Approved Grant Amount: $75,000 

Period or Grant: December 1, 2001 to November 30, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 75,000 

Less: Accounting received from the grantee (--0--) 

Balance to be accounted for by the grantee L--Mm 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

78 . Grantee: Enterprise Foundation 
10227 Wincopin Circle 
Suite 500 
Columbia, MD 21044-3400 

Grant Number: 939992 

Purpose: Support operation of the National Community 
Development Initiative 

2001 Approved Grant Amount: $700,000 

Period of Grant : July 1, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 700,000 

Less: Accounting received from the grantee (371,000 

Balance to be accounted for by the grantee $ 322,000 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 23, 2002, are found to be 
satisfactory The grant will be continued in 2003 through anew 501(c)(3) established by this 
organization under the name Living Cities, Inc Ile National Community Development Initiative 



2001 Balance to be accounted for by the grantee $ 1,000 

The accounting and other reports received from the grantee on November 21, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

79 . Grantee: Enterprise Foundation 
118 Broadway, Suite 621 
San Antonio, TX 78205 

Grant Number: 201 1076 

Purpose: Support seed grants for the Community Leadership Institute 
community project groups 

2001 Approved Grant Amount: $5,500 

Period of Grant : May 1, 2001 to August 31, 2002 

Status of Accounting : 

0 
Less: Accounting received from the grantee (1,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



80. Grantee: Excel Educational Enterprises, Inc 
Fiscal Agent for MEE Productions, Inc 
12212 Apachi NE 
Albuquerque, NM 87112 

2019911 Grant Number: 

Status of Accounting: 

lAss : Accounting received from the grantee (50,000 

The accounting and other reports received from the grantee on August 30, 2002 and December 16, 
2002, are found to be satisfactory The grant is now considered closed 

40 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support the development of a focus-group tested set of resource 
materials for parents and near-peers to use about marijuana use, 
along with the teaching video L-Evated The Blunt Truth 

2001 Approved Grant Amount: $50,000 

Period of Grant: April 1, 2001 to September 30, 2002 

0 2001 Balance to be accounted for by the grantee $ 50,000 

Balance to be accounted for by the grantee S ------- 0--

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

81. Grantee : Faith Christian Fellowship 
Fiscal Agent for Pen Lucy Youth Partnership 
505 E 42"d Street 
Baltimore, MD 21218 

Grant Number: 2002935 

Purpose: Support the Pen Lucy Sports Partnership Sports League 

2002 Approved Grant Amount: $5,750 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 $ 5,750 

40 Less : Accounting received from the grantee (5,750) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 27, 2003, are found to be 
satisfactory The grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

82 . Grantee: Families Involved Together, Inc 
2219 Maryland Avenue 
Baltimore, MD 2121 8 

Grant Number: 201 2431 

Purpose : Support a School Based Mental Health Parent to Parent Project 

2001 Approved Grant Amount: $20,000 
2002 Approved Grant Amount: $10,000 

Period of Grant: January 1, 2001 to December 31, 2001 
February 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 20,000 

Payments made during January 1, 2002 to December 31, 2002 10,000 

Less: Accounting received from the grantee (30,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 17, 2002 and April 15, 2003, are 
found to be satisfactory . The grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

83. Grantee : Family Aids Center for Treatment and Support Facts 
Fiscal Agent for Southside/Broad Street 
18 Parkis Avenue 
Providence, RI 02907 

Grant Number: 201 .1621 

Purpose : Support the design and production of the Making Connections 
newsletter/calendars for the Providence, Rhode Island site 

2002 Approved Grant Amount: $25,550 

Period of Grant: March 1, 2002 through February 28, 2003 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 $ 20,000 

Less: Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee L-20" 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

84 . Grantee: Family League of Baltimore City, Inc 
Fiscal Agent for the City of Baltimore, Mayor's Office of 
Children, Youth and Families 
2700 North Charles Street, Suite 200 
Baltimore, MD 21218 

Grant Number: 201 2531 

Purpose: Support Baltimore Rising, the City's Youth Violence 
Reduction Initiative 

2001 Approved Grant Amount: $150,000 
2002 Approved Grant Amount: $150,000 

Period of Grant: March 1, 2001 to April 30, 2002 
May 1, 2002 to April 30, 2003 

40 Status of Accounting : 

2001 Balance to be accounted for by the grantee $ 150,000 

Payments made during January 1, 2002 to December 31, 2002 75,000 

Less: Accounting received from the grantee (150,000 

Balance to be accounted for by the grantee S 75-00 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on July 2, 2002, are found to be 
satisfactory The grant runs through April 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

85 . Grantee: Family League of Baltimore City, Inc 
Fiscal Agent for the University of Maryland School of Medicine 
2700 North Charles Street, Suite 200 
Baltimore, MD 212 18 

Grant Number: 2020887 

Purpose: Support the Baltimore Data Collaborative and its efforts in 
integrating Baltimore City and service provider data bases 

2002 Approved Grant Amount: $78,814 

Period of Grant: July 1, 2002 to June 30, 2003 

Status of Accounting : 

Payments made during January 1, 2002 to Der-ember 31, 2002 S 78,814 

Less : Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee $---Zg 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through June 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

86. Grantee : The Family School 
Fiscal Agent for the San Francisco, California Distnet Attorney's 
Office 
548 Filmore School Street 
San Francisco, CA 94118 

Grant Number: 201 2217 

Purpose : Intended to support the Street to Work Collaborative 

2002 Approved Grant Amount: $54,000 

Period of Grant: January 1, 2002 to April 30, 2003 

Status of Accounting; 

Payments made during January 1, 2002 to December 31, 2002 S 54,000 

Less: Accounting received from the grantee (52,598) 

Balance to be accounted for by the grantee 1---L402 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 29, 2003, are found to be 
satisfactory . The grant runs through April 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting shortly 



2001 Balance to be accounted for by the grantee S 7,700 

The accounting and other reports received from the grantee on May 20, 2002, are found to be 
satisfactory The grantee refunded the balance of $3,132 in July 2002 The grant is now considered 
closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

87 . Grantee: Family Services Woodfield, Inc 
Fiscal Agent for the Bridgeport Child Advocacy Coalition 
475 Clinton Avenue 
Bridgeport, CT 06605 

Grant Number: 200.4076 

Purpose : Support analysis and data collection in New London, Connecticut 

2000 Approved Grant Amount: $7,700 

Period of Grant: October 1, 2000 to January 15, 2001 

Status of Accounting: 

0 Less: Accounting received from the grantee (4,568) 

Refund from grantee during January 1, 2002 to December 31, 2002 (3,132) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
0 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

88. Grantee : Family Services Woodfield, Inc 
Fiscal Agent for the Bridgeport Child Advocacy Coalition 
475 Clinton Avenue 
Bridgeport, CT 06605 

Grant Number: 2029901 

Purpose: Support the 2002 Annual Breakfast Conference, which brings 
together a broad range of the community to highlight issues critical 
to supporting children 

2002 Approved Grant Amount: $10,000 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 10,000 

Less: Accounting received from the grantee (10,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 17, 2003, are found to be 
satisfactory The grant is now considered closed 



89. Grantee : Federation of Families for Children's Mental Health 
Fiscal Agent for InterTribal Voices of Children and Families 
I 10 1 King Street 
Suite 420 
Alexandria~ VA 22314 

Grant Number: 2009972 

Status of Accounting : 

Less : Accounting received from the grantee (25,141) 

The accounting and other reports received from the grantee on March 4, 2003 and March 21, 2003, 
are found to be satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

0 

Purpose: Support InterTribal Voices of Children and Families' effort to 
complete the development of a parent-run organization, which will 
act as an advocacy voice for positive change in systems serving 
Native American children with mental health issues and their 
families 

2001 Approved Grant Amount: $50,000 

Period of Grant: August 1, 2000 to April 30, 2002 

2001 Balance to be accounted for by the grantee 25,141 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

90. Grantee : Fifth Avenue Committee, Inc 
Fiscal Agent for the Prison Moratorium Project 
141 Fifth Avenue 
Brooklyn, NY 11217 

Grant Number: 2020480 

Purpose : Build and expand the No More Youth Jails' Campaign 

2002 Approved Grant Amount: $75,000 

Period of Grant: June 1, 2002 to May 31, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 75,000 

is Less : Accounting received from the grantee 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through May 31, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 



Status of Accounting: 

The accounting and other reports received from the grantee on April 16, 2003, are found to be 
satisfactory The grant is now considered closed 

is 

THE ANNIE E. CASEY FOUNDATION, INC. 
40 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

91 . Grantee : Friends of the Des Moines Botanical Center 
909 East River Drive 
Des Moines, IA 50316-2897 

Grant Number: 201 1050 

Purpose: Support community gardening activites in Making Connections 
Neighborhoods and continue the mentorship with the Des Moines 
Community Gardner coordinator to enhance sustainability and 
impact of the community gardening program 

2001 Approved Grant Amount: $24,407 

Period of Grant: February 1, 2001 to October 31, 2002 

0 2001 Balance to be accounted for by the grantee S 8,290 

Less : Accounting received from the grantee (8,290 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

92. Grantee : Fund for the City of New York 
Fiscal Agent for Agenda for Children Tomorrow 
121 Avenue of the Americas 
New York, NY 100 13-1505 

Grant Number: 2009931 

Purpose: Assist the Administration for Children's Services to build an 
integrated neighborhood based service delivery system 

2001 Approved Grant Amount: $75,000 
2002 Approved Grant Amount: $25,000 

Period of Grant : July 1, 2001 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 75,000 

Payments made during January 1, 2002 to December 31, 2002 25,000 

Less : Accounting received from the grantee (100,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 5, 2003, are found to be 
satisfactory The grant is now considered closed 



0 
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Identification Number 52-1951681 

Form 990-PF 
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93 . Grantee : Fund for the City of New York 
Fiscal Agent for the Center for Court Innovation 
121 Avenue of the Amencas 
New York, NY 100 13-1505 

Grant Number: 2020507 

Purpose: Support the New York City Family Court in the development of a 
plan for reform 

2002 Approved Grant Amount: $90,000 

Period of Grant: June 1, 2002 to September 30, 2003 

Status of Accounfing: 

Payments made during January 1, 2002 to December 31, 2002 $ 90,000 

Less : Accounting received from the grantee (47,239 

Balance to be accounted for by the grantee S 42,761 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 31, 2003, are found to be 
satisfactory The grant runs through September 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



0 
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94. Grantee: Fund for the City of New York 
Fiscal Agent for New York City Administration for Children's 
Services 
121 Avenue of the Americas 
New York, NY 100 13 -1505 

Grant Number: 2020613 

Purpose: Support the Network Liaison Initiative 

2002 Approved Grant Amount: $150,000 

Period of Grant: July 1, 2002 to March 31, 2003 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 $ 150,000 

Less: Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through March 31, 2003, and the grantee is expected to provide the Foundation with a 
final accounting shortly 



Period of Grant : October 1, 2001 to September 30, 2002 
October 1, 2002 to September 30, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 

Payments made during January 1, 2002 to December 31, 2002 

Less : Accounting received from the grantee 

Balance to be accounted for by the grantee 

The accounting and other reports received from the grantee on November 5, 2002, are found to be 
satisfactory The grant runs through September 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

95. Grantee : Girls Incorporated 
120 Wall Street 
New York, NY 10005-3902 

Grant Number: 2003768 

Purpose: Support to develop the Strengthening Families Awards Program 

2001 Approved Grant Amount: $125,000 
2002 Approved Grant Amount: $125,000 

0 

$ 27,529 

125,000 

(110,692 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting : 

The accounting and other reports received from the grantee on January 28, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 

TRE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

96. Grantee : Goodwill Industries International, Inc 
9200 Rockville Pike 
Bethesda, MD 20814-3896 

Grant Number: 2012341 

Purpose: Develop and administer an Affiliate Awards Program to promote 
NT/FD principles and strategies among Goodwill members 

2001 Approved Grant Amount: $150,000 
2002 Approved Grant Amount: $150,000 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

0 2001 Balance to be accounted for by the grantee $ 40,795 

Payments made during January 1, 2002 to December 31, 2002 150,000 

Less: Accounting received from the grantee (117,828) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

993619 Grant Number: 

0 

97. Grantee: Greater Des Moines Foundation 
601 Locust Street 
Suite 1051 
Des Moines, IA 50309 

Purpose : Provide site support for the "Making Connections" work in Des 
Moines 

2001 Approved Grant Amount: $365,000 

Period of Grant: January 1, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 97,903 

Less: Accounting received from the grantee (93,778 

Balance to be accounted for by the grantee k---4.W 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 7, 2002, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

98. Grantee : Greater Indianapolis Progress Committee, Inc . 
Fiscal Agent for the City of Indianapolis 
200 East Washington Street, Suite 2501 
Indianapolis, IN 46204 

Grant Number: 201 0552 

Purpose: Support to develop a comprehensive charter school 
accountabi I ity system 

2002 Approved Grant Amount: $125,000 

Period of Grant: April 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 125,000 

Less: Accounting received from the grantee (123,821) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 3, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

99 . Grantee : Greater Indianapolis Progress Committee, Inc 
Fiscal Agent for the City of Indianapolis, Indiana 
200 East Washington Street, Suite 2501 
Indianapolis, IN 46204 

Grant Number: 202.0396 

Purpose : Support Indianapolis, Indiana's Familyfest at the Canal event 

2002 Approved Grant Amount: $5,000 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 5,000 

0 Less: Accounting received from the grantee (5,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 8, 2003 are found to be 
satisfactory . The grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC . 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

100.Grantee: Greater Kansas City Community Foundation 
Fiscal Agent for Ile Family Investment Trust 
1055 Broadway 
Suite 130 
Kansas City, MO 64105 

Grant Number: 933153 

Purpose: Support the State of Missouri's efforts to develop Community 
Partnerships 

2001 Approved Grant Amount: $150,000 

Period of Grant: January 1, 2001 to December 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 88,575 

Less : Accounting received from the grantee (-0-- 

Balance to be accounted for by the grantee S 88,575 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 



Purpose: Support the Sustainable Neighborhoods Program for implementing 
the Foundation's NT/FD initiative in St Louis 

2001 Approved Grant Amount : $270,000 

Period of Grant: July 1, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 

Payments made during January 1, 2002 to December 31, 2002 

Less: Accounting received from the grantee (257~786 

The accounting and other reports received from the grantee on February 13, 2003, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, MC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

101 .Grantee: Greater Kansas City Community Foundation 
Fiscal Agent for The Family Investment Trust 
1055 Broadway 
Suite 130 
Kansas City, MO 64105 

Grant Number: 2003214 

0 $ 107,786 

150,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E . CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

102.Grantee : The Greater New Orleans Foundation 
1055 St . Charles Avenue, Suite 100 
New Orleans, LA 70130 

Grant Number: 201 .1411 

Purpose: Develop and implement a neighborhood small grants program in 
Central City, New Orleans, Louisiana 

2001 Approved Grant Amount: $75,000 

Period of Grant: May 15, 2001 to May 31, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 75,000 

Less: Accounting received from the grantee (65,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on September 10, 2002, are found to be 
satisfactory . The grant runs through May 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



9 

TRE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

103.Grantee : Hampton Roads Health Coalition, Inc 
287 Independence Boulevard, Suite 218 
Virginia Beach, VA 23462 

Grant Number: 2020352 

Purpose: Support transition funding for Square One, a regional initiative to 
help all children in Hampton Roads (Virginia Beach, Virginia) to 
enter school healthy and ready to succeed 

2002 Approved Grant Amount: $50,000 

Period of Grant: July 1, 2002 to June 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 30, 2002 S 50,000 

Less : Accounting received from the grantee (--0--) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant nins through June 30, 2003, and the grantee is expected to provide the Foundation with an 
accounting at the conclusion of the grant 



The accounting and other reports received from the grantee on June 4, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

104.Grantee : Highline Citizens for Schools 
P 0 Box 66127 
Bunen, WA 98166 

Grant Number: 201 1432 

Purpose: Support the development of a community survey to assess public 
opinion about the Highline School District . 

2001 Approved Grant Amount: $10,000 

Period of Grant: March 1, 2001 to July 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 10,000 

Less : Accounting received from the grantee (10,000) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

105.Gr2ntee : Home, Safe, Inc 
120 SW 332nd Street, Suite 108 
Federal Way, WA 98023 

Grant Number: 962016 

Purpose: Provide technical assistance to NT/FD site teams around 
frontline practice to develop materials and training for family 
self-assessment and self-determination in the context of NTIFD 

2001 Approved Grant Amount: $535,000 
2002 Approved Grant Amount: $299,960 

Period or Grant; January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 23,172 

Payments made during January 1, 2002 to December 31, 2002 299,960 

Less: Accounting received from the grantee (323,132 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 5, 2003, are found to be 
satisfactory . The grant is now considered closed 



0 

TUE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

106.Grantee : Home Safe, Inc. 
120 SW 332 nd Stree~ Suite 108 
Federal Way, WA 98023 

Grant Number: 2003344 

Purpose: Support the publication and dissemination of written materials on 
natural helpers, substance abuse and resident engagement 

2002 Approved Grant Amount: $60,000 

Period of Grant: June 1, 2001 to August 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 60,000 

Less: Accounting received from the grantee (60MO 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on October 1, 2002 are found to be 
satisfactory The grant is now considered closed 



Status of Accounting: 

(--0--) Less: Accounting received from the grantee 

The grant runs through June 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

107.Grantee : House of Neighborly Service 
Fiscal Agent for the San Antonio Time Dollar Community 
Connection 
407 Calaveras 
San Antonio, TX 78207 

Grant Number: 2020558 

Purpose: Support and build capacity of a resident-driven community 
network using the Time Dollar System 

2002 Approved Grant Amount: $24,000 

Period of Grant: July 1, 2002 to June 30, 2003 

0 Payments made during January 1, 2002 to December 31, 2002 24,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



2000 Approved Grant Amount: $50,000 
2002 Approved Grant Amount: $75,000 

The accounting and other reports received from the grantee on April 9, 2003, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

108.Grantee: Housing and Community Development Network of New Jersey 
Formerly known as Non-Profit Affordable Housing Network of 
New Jersey 
One West State Street 
P 0 Box 1746 
Trenton, NJ 08607 

Grant Number: 988391 

Purpose: Support the Network's Community Building Support Initiative 
and fund the Community Funding Pool 

0 

Period of Grant : December 1, 2000 to November 30, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting : 

2001 Balance to be paid to the grantee (25,000) 

Payments made during January 1, 2002 to December 31, 2002 100,000 

Less : Accounting received from the grantee (75,000) 

Balance to be accounted for by the grantee S --0-- 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

109.Grantee : Illinois Probation and Court Services Association 
Pratt County Courthouse 
101 W Washington Street 
Room 3 10 Courthouse 
Monticello, IL 61856-1672 

Grant Number: 2002086 

Purpose: Promotc and assist the introduction of detention reforms 
throughout the state 

2000 Approved Grant Amount: $250,000 

Period of Grant : December 1, 2000 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 81,139 

Less: Accounting received from the grantee (81,139 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 15, 2002, are found to be 
satisfactory The grant is now considered closed 



Status of Accounting : 

Balance to be accounted for by the grantee L--ZQM 

The grant runs through March 31, 2003, and the grantee is expected to provide the Foundation with a 
final accounting shortly 

is 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

110.Grantee : Independent Media Institute 
Fiscal Agent for Communications Leadership Institute 
77 Federal Street 
San Francisco, CA 94107 

Grant Number: 2020871 

Purpose : Support a training program to expand 
nonprofit leaders 

2002 Approved Grant Amount: $20,000 

Period of Grant: December 1, 2002 to March 31, 2003 

is 

Payments made during January 1, 2002 to December 31, 2002 

Less: Accounting received from the grantee 

skills of 

$ 20,000 

(--0--) 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Payments made during January 1, 2002 to December 31, 2002 

Less : Accounting received from the grantee (173,684) 

The accounting and other reports received from the grantee on May 14, 2002 and April 2, 2003, are 
found to be satisfactory The grant is now considered closed 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

11I .Grantee : Institute for Responsive Education 
Northeastern University 
50 Nightingale Hall 
Boston, MA 02115 

Grant Number : 2000009 

Purpose: Support the Boston Parents Organizing Network 

2000 Approved Grant Amount: $50,000 
2001 Approved Grant Amount: $75,000 
2002 Approved Grant Amount: $75,000 

Period of Grant: January 1, 2000 to December 31, 2000 
January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 98,684 

75,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



2001 Approved Grant Amount: $150,000 
2002 Approved Grant Amount: $150,000 

January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

The accounting and other reports received from the grantee on December 18, 2002, are found to be 
satisfactory . The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

112.Grantee : Institute for Women's Policy Research 
1707 L Street NW 
Suite 750 
Washington, DC 20036 

Grant Number: 988174 

Purpose: Support state-based efforts to better link unemployment insurance 
systems with the states' emerging Temporary Assistance to Needy 
Families programs in order to promote work, job retention, and 
rapid re-employment among low-wage workers 

0 

Period of Grant: 

2001 Balance to be accounted for by the grantee S 40,380 

Payments made during January 1, 2002 to December 31, 2002 150,000 

Less : Accounting received from the grantee (190,380 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



113.Grantee: International Documentary Foundation 
Fiscal Agent for Nomadic Pictures 
1551 South Robertson Boulevard, Suite 201 
Los Angles, CA 90035-4257 

2020029 Grant Number: 

The accounting and other reports received from the grantee on January 27, 2003, are found to be 
satisfactory The grant is now considered closed 

0 

is 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Provide support for the production phase of the proposed 
documentary on formerly incarcerated men who are returning to 
their families and neighborhoods 

2002 Approved Grant Amount: $125,000 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 125,000 

Less: Accounting received from the grantee (125,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

114.Grantee: International Institute of Rhode Island, Inc 
645 Elmwood Avenue 
Providence, RI 02907 

Grant Number: 2020449 

Purpose: Provide immigrant and refugee small grants 

2002 Approved Grant Amount: $60,000 

Period of Grant: June 1, 2002 to May 31, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 60,000 

is 

Less : Accounting received from the grantee (52,500 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 13, 2003, are found to be 
satisfactory The grant runs through May 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



Payments made during January 1, 2002 to December 31, 2002 $ 125,000 

The accounting and other reports received from the grantee on June 27, 2002 and February 20, 2003, 
are found to be satisfactory The grant is now considered closed 

THE ANNIE E. CASEY FOUNDATION, INC . 40 Identification Number 52-1951681 
Form 990-PF 

12-31-02 

115.Grantee : International Youth Foundation 
32 South Street, Suite 500 
Baltimore, MD 21202 

Grant Number: 998169 

Purpose : Support the Foram for Youth Investment Program 

2001 Approved Grant Amount: $125,000 

Period of Grant: Apri 1 1, 2001 to June 30, 2002 

status or Accounting: 

0 

Less: Accounting received from the grantee (125,000 

Balance to be accounted for by the grantee 1---- ---0---

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



116.Grantee: Jim Casey Youth Opportunities Initiative, Inc 
222 South Central, Suite 305 
Clayton, MO 63105 

Grant Number: 201 0320 

The accounting and other reports received from the grantee on July 10, 2002 and March 5, 2003, are 
found to be satisfactory The grant period will be extended through 2003 Accounting for the balance 
of the grant amount is expected in 2004 . 

Is 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

40 

Purpose: Support to leverage resources and public will, create differentiated 
communications strategies to build expanded leadership, and 
support networks for new entry points, choices, and opportunities 
for youth aging out of foster care 

2001 Approved Grant Amount: $2,750,000 
2001 Approved Grant Amount: $3,250,000 

Period of Grant: May 1, 2001 to April 30, 2002 
May 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 2,375,435 

Payments made during January 1, 2002 to December 31, 2002 3,250,000 

Less: Accounting received from the grantee (2,562,531 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

117.Grantee: Job Opportunities Task Force, Inc 
Fiscal Agent for the Job Advancement Network 
2227 Crest Road 
Baltimore, N4D 21209 

Grant Number: 201 0773 

Purpose: Support the design, technical assistance, learning meetings, and 
small grants for the Baltimore Advancement Network 

2001 Approved Grant Amount: $ 96,300 
2002 Approved Grant Amount: $150,000 

Period of Grant: January 1, 2001 to June 30, 2002 
July 1, 2002 to January 31, 2004 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 96,300 

Less : Accounting received from the grantee (50,630 

Balance to be accounted for by the grantee &45AA) 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on October 21, 2002, are found to be 
satisfactory The grant nins through January 31, 2004, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

The accounting and other reports received from the grantee on December 27, 2002 and February 24, 
2003, are found to be satisfactory The grant is now considered closed 
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THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

118.Grantee : Jobs for the Future, Inc 
88 Broad Street, 8th Floor 
Boston, MA 021 10 

Grant Number: 972111 

Purpose: Provide technical assistance to the Jobs Initiative and support to 
deepen the Foundation's strategies related to immigrant and 
refugee workforce issues 

2001 Approved Grant Amount $ 50,440 
2002 Approved Grant Amount: $ 320,000 

0 
Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 370,440 

Less : Accounting received from the grantee (370,440 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose . 



2001 Balance to be accounted for by the grantee $ 10,067 

The accounting and other reports received from the grantee on July 24, 2002 and March 24, 2003, are 
found to be satisfactory The grantee refunded the balance of $6,439 in March 2003 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
0 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

119.Grantee: Julia Dyckman Andrus Memorial, Inc 
1156 North Broadway 
Yonkers, NY 10701 

Grant Number: 201 3272 

Purpose: Support activities related to mutual interests in place-based 
family-strengthening 

2001 Approved Grant Amount: $15,000 

Period of Grant: May 1, 2001 to November 3 0, 2002 

Status of Accounting: 

0 Less: Accounting received from the grantee (3,628) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

120.Grantee : Kentucky Cabinet for Families and Children 
908 West Broadway, 4E 
Louisville, KY 40203 

Grant Number: 2002007 

Purpose: Support integration of the Family to Family and Community Child 
Protection Initiatives in Kentucky 

2000 Approved Grant Amount: $150,000 
2001 Approved Grant Amount: $350,000 
2002 Approved Grant Amount: $250,000 

Period of Grant: December 1, 2000 to May 31, 2001 
June 1, 2001 to June 30, 2002 
July 1, 2002 to June 30, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 144,690 

Payments made during January 1, 2002 to December 31, 2002 450,000 

Less : Accounting received from the grantee (513,951 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on September 12, 2002 and February 3, 
2003, are found to be satisfactory The grant runs through June 30, 2003, and the grantee is expected 
to provide the Foundation with a final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

121 .Grantee : Kingsley House, Inc. 
Fiscal Agent for the Black Men United for Change 
1600 Constance Street 
New Orleans, LA 70130 

Grant Number: 200.2619 

Purpose: Support the "Reconnecting Black Men to Youth to Promote 
Adolescent Development" project 

2000 Approved Grant Amount: $50,000 

Period of Grant: August 1, 2000 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 14,362 

Uss: Accounting received from the grantee (13,217 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on ApnI 10, 2003, are found to be 
satisfactory The Foundation has contacted the grantee and requested a refund of the balance 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

122 .Grantee: Legal Action Center of the City of New York 
Fiscal Agent for Center for Family Representation 
153 Waverly Place 
New York, NY 100 1 4 

Grant Number: 2020217 

Purpose: Support the legal representation of parents and other adult 
caretakers in New York 

2002 Approved Grant Amount: $250,000 

Period of Grant: May 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 250,000 

Less: Accounting received from the grantee (194,682 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 14, 2003 are found to be 
satisfactory. This grant will be extended through 2003 Accounting for the balance of the grant 
amount is expected in 2004 



Status of Accounting: 

(50,000 Less: Accounting received from the grantee 

The accounting and other reports received from the grantee on April 4, 2003 are found to be 
satisfactory The grant is now considered closed 

is 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

123.Grantee : Legal Services for Children, Inc 
lf54 Market Street, 3d Floor 
San Francisco, CA 94102 

Grant Number: 2020410 

Purpose: Support the development of model standards for gay children in 
state custody 

2002 Approved Grant Amount: $50,000 

Period of Grant: April 1, 2002 to March 31, 2003 

Payments made during January 1, 2002 to December 31, 2002 50,000 

Balance to be accounted for by the grantee $ -0--

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Payments made during January 1, 2002 to December 31, 2002 

Less : Accounting received from the grantee (--0--) 

The grant runs through June 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 

40 

THE ANNIE E. CASEY FOUNDATION, INC. 
40 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

124.Grantee : Living Cities, Inc The National Community 
Development Initiative 
330 West 108'h Street 
New York, NY 10025 

Grant Number: 93 9991/93 9992 

Purpose: Support operation of the National Community 
Development Initiative in its second decade 

2002 Approved Grant Amount : $1,400,000 

Period of Grant : July 1, 2002 to June 30, 2003 

Status of Accounting: 

$1,400,000 

Balance to be accounted for by the grantee -S~~ 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 
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125.Grantee : Local Initiatives Support Corporation 
733 Third Avenue 
New York, NY 100 17 

Grant Number: 939991 

Purpose: Support the operation of the National Community 
Development Initiative 

2001 Approved Grant Amount: $700,000 

Period of Grant: July 1, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 700,000 

Less: Accounting received from the grantee (28,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 19, 2002, are found to be 
satisfactory The grant will be continued in 2003 through anew 501(c)(3) established by this 
organization under the name Living Cities, Inc The National Community Development Initiative 



Status of Accounting: 

The accounting and other reports received from the grantee on May 15, 2002, are found to be 
satisfactory The grant is now considered closed . 
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126.Grantee : Local Initiatives Support Corporation 
1825 K Street N W 
Suite 909 
Washington, DC 20006 

Grant Number: 2000106 

Purpose : Support start-up of the Community Facilities Fund for the Distirict 
of Columbia, with a special emphasis on neighborhoods east of the 
Anacostia River 

2000 Approved Grant Amount: $100,000 

Period of Grant: December 1, 2000 to September 30, 2001 

0 2001 Balance to be accounted for by the grantee $ 100,000 

Less: Accounting received from the grantee (100,000) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose . 



127.Grantee : Lutheran Social Services of the National Capital Area 
Fiscal Agent for the Georgia Avenue/Rock Creek East Family 
Support Collaborative 
4406 Georgia Avenue 
Washington, D C 20011-7124 

993818 Grant Number: 

0 
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Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support to enable the Georgia Avenue Collaborative to provide 
technical assistance to the NT1FD initiative team and to participate 
in the Rensselaerville Institute training 

1999 Approved Grant Amount: $6,000 

Period of Grant : October 1, 1999 to February 29, 2000 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 6,000 

Less: Refund from grantee during January 1, 2002 to December 31, 2002 (6,000) 

Balance to be accounted for by the grantee S --Q-- 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grantee refunded the balance of $6,000 in May 2002 The grant is now considered closed 



2001 Balance to be accounted for by the grantee $ 525,000 

The accounting and other reports received from the grantee on May 16, 2002, are found to be 
satisfactory The grant is now considered closed 
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128.Grantee : Marshall Heights Community Development Organization 
3939 Benning Road, NE 
Washington, DC 20019 

Grant Number: 933403 

Purpose: Support the Demonstration Phase of the Rebuilding 
Communities Initiative 

2001 Approved Grant Amount: $525,000 

Period of Grant: January 1, 2001 to December 31, 2001 

Status of Accounting: 

Less : Accounting received from the grantee (525,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



129.Grantee: Martindale Brightwood Community Development 
Fiscal Agent for the Greater Citizens Coalition on Martindale 
Brightwood 
2855 North Keystone Avenue, Suite 130 
Indianapolis, IN 46218-3587 

Grant Number: 2020339 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 

0 

0 

0 
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Purpose: Support a community paper 

2002 Approved Grant Amount: $37,845 

Period of Grant: May 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 37,845 

Uss: Accounting received from the grantee (-0--) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



130.Grantee: Martin University 
Fiscal Agent for the Southeast Neighborhood Development and the 
Martindale- Brightwood Neighborhood 
1274 Avondale Place 
Indianapolis, IN 46218 

Grant Number: 2020487 

The grant runs through May 31, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 

0 
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Purpose: Provide support for two part-time community organizers who will 
work with the Martindale- Brightwood and Southeast Indianapolis 
communities in Indiana to plan two new community schools 

2002 Approved Grant Amount: $50,000 

Period of Grant: June 1, 2002 to May 31, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 50,000 

Less : Accounting received from the grantee (__0__ 

Balance to be accounted for by the grantee $ --- ~Qm 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 
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131 .Grantee : Mary Rigg Neighborhood Center 
Fiscal Agent for the George Washington Middle School 
1920 West Morris Street 
Indianapolis, IN 46221 

Grant Number: 201 0501 

Purpose: Support the George Washington Middle School Community 
School Program 

2001 Approved Grant Amount: $50,000 
2002 Approved Grant Amount: $50,000 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 7,520 

Payments made during January 1, 2002 to December 31, 2002 50,000 

Less: Accounting received from the grantee (57,520 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 10, 2003, are found to be 
satisfactory The grant is now considered closed 



132.Grantee: Maryland Public Broadcastmg Foundation 
Fiscal Agent for Maryland Public Television 
11767 Owings Mills Boulevard 
Owings Mills, MD 21117-1499 

992341 Grant Number: 

0 
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Purpose: Support community outreach activities and dedicated news 
programming of family strengthening themes for National Family 
Week, and an after-school computer literacy program in low- 
income neighborhoods 

2002 Approved Grant Amount: $125,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 125,000 

Less : Accounting received from the grantee (88,387 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 22, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 



Status of Accounting: 

The accounting and other reports received from the grantee on May 15, 2002 and February 4, 2003, 
are found to be satisfactory The grant is now considered closed 
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133.Grantee : Massachusetts Association of Community Development 
Corporation 
99 Chauncy Street 
Boston, MA 021 11 

Grant Number: 988392 

Purpose : Support the Ricanne Hadrian Initiative for Community Organizing 

2000 Approved Grant Amount: $50,000 
2002 Approved Grant Amount: $50,000 

Period of Grant: December 1, 2000 to November 30, 2001 
January 1, 2002 to December 31, 2002 

0 2001 Balance to be accounted for by the grantee $ 25,000 

Payments made during January 1, 2002 to December 31, 2002 75,000 

Less : Accounting received from the grantee (100,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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134.Grantee : Memorial Child Guidance Clinic 
Fiscal Agent for the East District Neighborhood System of Care 
2319 East Broad Street 
Richmond, VA 23223 

Grant Number: 993314 

Purpose: Support for the development and maintenance of the East District 
Family Resource Center 

2001 Approved Grant Amount: $325,000 
2002 Approved Grant Amount: $300,000 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 166,523 

Payments made during January 1, 2002 to December 31, 2002 150,000 

Less: Accounting received from the grantee (410,106 

Balance to be paid to the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 20, 2002 and February 20, 2003, 
are found to be satisfactory The balance was paid to the grantee in March 2003 



135.Grantee : Metis Associates, Inc 
90 Broad Street 
Suite 1200 
New York, NY 10004-2209 

Grant Number: 920700 

The accounting and other reports received from the grantee on January 23, 2003, are found to be 
satisfactory . The balance was paid to the grantee in January 2003 
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Purpose : Technical assistance to Foundation grantees to strengthen their 
capacity to access and use information to support strategies, 
practices and policies which promote neighborhoods and families 

2002 Approved Grant Amount: $1,500,000 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 1,312,500 

Less : Accounting received from the grantee (1,495,115 

Balance to be paid to the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

S (50,000) 

50,000 Payments made during January 1, 2002 to December 31, 2002 

The balance of $50,000 was paid to the grantee in February 2002 The grant is now considered 
closed 
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136.Grantee : Metro IAF, Inc 
85-18 61' Road 
Rego Park, New York 113 74 

Grant Number: 201 0047 

Purpose: Map and develop a metropolitan wide organizing strategy to link 
Latino immigrant families and residents to local mobilization 
efforts 

2001 Approved Grant Amount: $ 100,000 

Period of Grant: January 1, 2001 to December 31, 2001 

0 
2001 Balance to be paid to the grantee 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



The accounting and other reports received from the grantee on June 28, 2002 and February 6, 2003, 
are found to be satisfactory The grant period will be extended through 2003 Accounting for the 
balance of the grant amount is expected in 2004 

0 

0 

40 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

137.Grantee: Metro United Way 
334 E Broadway Street 
Louisville, KY 40202-1751 

Grant Number: 2003071 

Purpose: Support the Foundation's Malang Connections work in Louisville, 
Kentucky, through seed grants and contracts 

2001 Approved Grant Amount: $268,698 
2002 Approved Grant Amount: $ 50,000 

Period of Grant: January 1, 2001 to June 30, 2002 
July 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 33,078 

Payments made during January 1, 2002 to December 31, 2002 142,500 

Less: Accounting received from the grantee (156,225) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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138.Grantee : Metro United Way 
Fiscal Agent for the Community Data Partnership 
334 E Broadway Street 
Louisville, KY 40202-1751 

Grant Number: 201 2050 

Purpose : Develop the capacity to perform the functions required of a 
Making Connections Local Learning Partner 

2001 Approved Grant Amount: $73,830 

Period of Grant: January 2, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 30,502 

Less : Accounting received from the grantee (30,502 

Balance to be accounted for by the grantee S --Q--

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 20, 2002 and April 17, 2003, are 
found to be satisfactory 'Me grant is now considered closed . 



139.Grantee : Metro United Way 
Fiscal Agent for the Community Data Partnership 
334 East Broadway Street 
Louisville, KY 40202-1751 

Grant Number: 201 2068 

The accounting and other reports received from the grantee on April 28, 2003, are found to be 
satisfactory The grant is now considered closed 
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Purpose: Support the establishment of a Community Data Center in 
Louisville, Kentucky, which will serve as a critical component for 
the Local Learning Parnership 

2001 Approved Grant Amount: $206,825 

Period of Grant: September 1, 2001 to March 31, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 103,500 

Payments made during January 1, 2002 to December 31, 2002 103,325 

Less : Accounting received from the grantee (206,825) 

Balance to be accounted for by the grantee $--- ---(L--

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



140.Grantee : Metropolitan Business Foundation 
Fiscal Agent for Youth Matters 
201 Fast Franklin Street 
Richmond, VA 23219 

Grant Number: 201 0100 

The accounting and other reports received from the grantee on August 29, 2002, are found to be 
satisfactory The grant is now considered closed 
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Purpose : Support the Youth Matters Initiative 

2001 Approved Grant Amount: $75,000 

Period of Grant: August 1, 2001 to July 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 75,000 

Less : Accounting received from the grantee (75,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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141 .Grantee: Metropolitan Organizations for People 
Fiscal Agent for the Northeast Denver Parent Organizing in 
Education Initiative 
1980 Dahlia Street 
Denver, CO 80220 

Grant Number: 201 0504 

Purpose: Organize and strengthen the capacity of parents to be involved in 
their children's education for the schools in the Manual feeder 
pattern 

2001 Approved Grant Amount: $50,000 

Period of Grant: September 1, 2001 to June 30, 2002 

49 

Status of Accounting : 

2001 Balance to be accounted for by the grantee $ 50,000 

Less : Accounting received from the grantee (50,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on September H, 2002, are found to he 
satisfactory The grant is now considered closed 



Period of Grant : September 1, 2001 to February 28, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 6,000 

The accounting and other reports received from the grantee on March 31, 2003, are found to be 
satisfactory The grant is now considered closed 
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142.Grantee : Metropolitan Organizations for People 
Fiscal Agent for the Sun Valley Coalition 
1980 Dahlia Street 
Denver, CO 80220 

Grant Number: 201 1954 

Purpose : Provide technical assistance to the Sun Valley Coalition 

2001 Approved Grant Amount: $6,000 

0 Less: Accounting received from the grantee (6,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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143 .Grantee : Missouri Juvenile Justice Association 
Fiscal Agent for the Missouri Division of Youth Services 
1024 East Mccarty Street 
Jefferson City, MO 65 101 

Grant Number: 2020464 

Purpose: Support Missouri Division of Youth Services to serve as a model 
youth corrections site 

2002 Approved Grant Amount : $15,000 

Period of Grant: July 1, 2002 to June 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 15,000 

Less: Accounting received from the grantee (--0--) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through June 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 



2001 Approved Grant Amount: $ 75,000 
2002 Approved Grant Amount: $ 100,000 

The grant runs through May 31, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant . 
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144.Grantee : Morgan State University Foundation, Inc. 
Fiscal Agent for Morgan State University 
1700 East Coldspring Lane 
Truth Hall 208 
Baltimore, MD 21251 

Grant Number: 201 2534 

Purpose: Develop a comprehensive long term program to involve 
Morgan State University in the East Bahmore Making 
Connections program 

40 
Period of Grant: June 1, 2001 to March 31, 2002 

April 1, 2002 to May 31, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 24,943 

Payments made during January 1, 2002 to December 31, 2002 100,000 

Less : Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

Less : Accounting received from the grantee (40,386 

The accounting and other reports received from the grantee on April 14, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 . 
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145.Grantee : Ms Foundation for Women, Inc 
120 Wall Street, 33rd Floor 
New York, NY 10005 

Grant Number: 2010025 

Purpose: Support for the Collaborative Fund for Women's Economic 
Development 

2001 Approved Grant Amount: $75,000 
2002 Approved Grant Amount: $75,000 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

40 2001 Balance to be accounted for by the grantee 

Payments made during January 1, 2002 to December 31, 2002 

30,780 

75,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

(50,000 Less : Accounting received from the grantee 

The accounting and other reports received from the grantee on August 1, 2002, are found to be 
satisfactory The grant is now considered closed 
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146.Grantee : Ms Foundation for Women, Inc 
120 Wall Street, 33rd Floor 
New York, NY 10005 

Grant Number: 201 0934 

Purpose : Support for New Partners, New Initiatives Improving Youth 
Access to Sexuality Education and Services, a program designed to 
increase visible community support for reproductive health by 
advocating for improved access to sexuality education and services 
for young people 

2001 Approved Grant Amount: $50,000 

Period of Grant: July 1, 2001 to June 30, 2002 

2001 Balance to be accounted for by the grantee 50,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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147.Grantee : Multnomah County Oregon 
Fiscal Agent for Schools Uniting Neighborhoods 
421 SW Sixth Avenue, Suite 700 
Portland, OR 97201-1618 

Grant Number: 95.3301 

Purpose: Support community partnership and community building initiatives 

2001 Approved Grant Amount: $100,000 

Period of Grant: July 1, 2001 to June 30, 2003 

status or Accounting : 

Payments made during January 1, 2002 to December 31, 2002 $ 100,000 

0 Less: Accounting received from the grantee (73,914) 

Balance to be accounted for by the grantee L--26M 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 6, 2002, are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



Status of Accounting: 

(42,000) Less : Accounting received from the grantee 

The accounting and other reports received from the grantee on September 18, 2002, are found to be 
satisfactory . The grant is now considered closed 
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148.Grautee: National Association for State Community Service Programs 
400 North Capitol Street, N W 
Suite 395 
Washington, DHC 20001 

Grant Number: 201 2379 

Purpose: Support to inform the Foundation about the national community 
agency networks, its impact and possible linkages with the family 
strengthening efforts in Making Connections sites 

2001 Approved Grant Amount: $42,000 

Period of Grant: June 1, 2001 to June 30, 2002 

0 2001 Balance to be accounted for by the grantee 42,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

The accounting and other reports received from the grantee on May 14, 2002, are found to he 
satisfactory The grant nins through March 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting shortly 
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149.Grantee : The National Center for Neighborhood Enterprise 
1424 Sixteenth Street, N.W , Suite 300 
Washington, D C 20036-2211 

Grant Number: 969963 

Purpose : Support the implementation of the market-oriented Violence Free 
Zones project in three cities 

2001 Approved Grant Amount: $100,000 
2002 Approved Grant Amount: $100,000 

Period of Grant: January 1, 2001 to December 3 1, 2001 
April 1, 2002 to March 31, 2003 

0 2001 Balance to be accounted for by the grantee $ 100,000 

Payments made during January 1, 2002 to December 31, 2002 100,000 

Less : Accounting received from the grantee (100,000) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Payments made during January 1, 2002 to December 31, 2002 $ 60,000 

The accounting and other reports received from the grantee on January 30, 2003, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 40 Identification Number 52-1951681 
Form 990-PF 

12-31-02 

150.Grantee : National Coalition for Child Protection Reform 
55 Skyhill Road, Suite 202 
Alexandria, VA 22314 

Grant Number: 989957 

Purpose: Support the analysis of child welfare research for the purpose of 
presenting the case for child welfare reform 

2002 Approved Grant Amount: $60,000 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting: 

40 Less: Accounting received from the grantee (60,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



The accounting and other reports received from the grantee on February 3, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 
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151.Grantee : National Coalition of Community Foundations for Youth 
15639 Leavenworth Road 
Basehor, KS 66007-9768 

Grant Number: 96 1319 

Purpose: Provide support to build and strengthen regional networks of 
community organizations that can provide leadership and 
resources for program and policy improvement 

2001 Approved Grant Amount: $175,000 
2002 Approved Grant Amount: $125,000 

Period of Grant: January 1, 1999 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 1,368 

Payments made during January 1, 2002 to December 31, 2002 125,000 

Less: Accounting received from the grantee Q 11323 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



152.Grantee: National Coalition of Community Foundations for Youth 
15639 Leavenworth Road 
Baschor, KS 66007-9768 

Grant Number: 992115 

The accounting and other reports received from the grantee on April 29, 2002 and January 28, 2003, 
are found to be satisfactory The grant period will be extended through 2003 Accounting for the 
balance of the grant amount is expected in 2004 

is 
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Purpose: Provide support to assist community foundations in Neighborhood 
Transformation[Family Development (NT/FD) sites to play a 
leadership and catalytic role 

2001 Approved Grant Amount: $117,563 
2002 Approved Grant Amount: $354,854 

Period of Grant: January 1, 2001 to March 31, 2002 
April 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 78,069 

Payments made during January 1, 2002 to December 31, 2002 354,854 

Less: Accounting received from the grantee (407,661) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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153.Grantee: National Coalition of Community Foundations for Youth 
Fiscal Agent for the Neighborhood Small Grants Network 
15639 Leavenworth Road 
Basehor. KS 66007-9768 

Grant Number: 2020701 

Purpose: Support the Neighborhood Small Grants Network Conference in 
Atlanta, Georgia 

2002 Approved Grant Amount: $10,000 

Period of Grant : September 1, 2002 to September 30, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 10,000 

lAss : Accounting received from the grantee (10,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on December 17, 2002, are found to be 
satisfactory The grant is now considered closed 
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154.Grantee : National Community Investment Fund 
7054 South Jeffrey Boulevard 
Chicago, Illinois 60649 

Grant Number: 201 9935 

Purpose: Support the retail financial services initiative to identify and 
publicize sustainable business models for insured depositories to 
serve low-income and "unbankcd" customers 

2002 Approved Grant Amount: $150,000 

Period of Grant: May 1, 2002 to April 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 150,000 

Less : Accounting received from the grantee (81,701 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on December 26, 2002, are found to be 
satisfactory The grant runs through April 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



155.Grantee: National Funding Collaborative on Violence Prevention, Inc 
8 IS 15th Street, NW, Suite 801 
Washington, DC 20005 

942241 Grant Number: 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
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Purpose: Support a community-based violence prevention initiative 
and support the development of a national resource center on 
violence prevention 

2001 Approved Grant Amount: $100,000 
2002 Approved Grant Amount: $ 100,000 

Period of Grant: July 1, 2001 to June 30, 2002 
July 1, 2002 to June 30, 2003 

Status of Accounting : 

2001 Balance to be accounted for by the grantee 100,000 

Payments made during January 1, 2002 to December 31, 2002 50,000 

Less : Accounting received from the grantee (150,000) 

Balance to be accounted for by the grantee S --Q--

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on October 22, 2002 and March 19, 2003, 
are found to be satisfactory 
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156.Grantee : National Juvenile Detention Association 
301 Perkins Building 
521 Lancaster Avenue 
Richmond, KY 40475-3102 

Grant Number: 2020310 

Purpose: Provide technical assistance tojunsdictions replicating the 
Juvenile Detention Alternatives Initiative 

2002 Approved Grant Amount: $25,000 

Period of Grant: May 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 25,000 

Less: Accounting received from the grantee (12,113) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 21, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 



The accounting and other reports received from the grantee on August 1, 2002, are found to be 
satisfactory The grant runs through April 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 

0 

0 
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157.Grantee: National Mental Health Association 
1021 Prince Street 
Alexandria, VA 22314 

Grant Number: 999932 

Purpose: Support the Justice for Juveniles Initiative 

2002 Approved Grant Amount: $100,000 

Period of Grant: January 1, 2002 to April 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 100,000 

Less : Accounting received from the grantee (54,617 

Balance to be accounted for by the grantee k --- 45~M 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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158.Grantee : National Video Resources, Inc. 
Fiscal Agent for Grantmakers in Film and Electronic Media 
73 Spring Street, Suite 606 
New York, NY 100 1 2 

Grant Number: 201 3107 

Purpose : Support the research and production of a "How-To Fund Media" 
brochure for the Council on Foundation's 35th Anniversary of the 
Film and Video Festival 

2001 Approved Grant Amount: $50,000 

Period of Grant: November 1, 2001 to May 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 50,000 

Less : Accounting received from the grantee (50,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on October 10, 2002, are found to be 
satisfactory The grant is now considered closed 



Status of Accounting: 

The accounting and other reports received from the grantee on December 17, 2002, are found to be 
satisfactory The grant is now considered closed 
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159.Grantec : Neighborhood Housing Development Corporation 
Fiscal Agent for the San Diego City/County Reinvestment Task 
Force 
945 Fourth Avenue 
San Diego, CA 92 101 

Grant Number: 201 1972 

Purpose: Provide consultation services to the newly developed Bronze 
Triangle Community Development Corporation 

2001 Approved Grant Amount- $28,875 

Period of Grant: April 1, 2001 to March 31, 2002 

9 Payments made during January 1, 2002 to December 31, 2002 $ 28,875 

Less : Accounting received from the grantee (28,875) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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160.Grantee : Neighborhood Service Organization 
Fiscal Agent for Southeastern Village 
220 Bagley Street, Suite 1200 
Detroit, Ml 48226 

Grant Number: 2003177 

Purpose : Support efforts to combine neighborhood development and school 
reform strategies to build stronger communities and strengthen 
families in Southeast Detroit 

2000 Approved Grant Amount: $85,000 

Period of Grant : November 1, 2000 to December 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 5,595 

Less : Accounting received from the grantee (5,595 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 9, 2002, are found to be 
satisfactory The grant is now considered closed 
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161 .Grantee: Neighborhood Service Organization 
Fiscal Agent for the Southeastern Village 
220 Bagley Street, Suite 1200 
Detroit, Ml 48226 

Grant Number: 201 1330 

Purpose : Coordinate the design of an evaluation process, and facilitate the 
Detroit, Michigan, Making Connections work 

2001 Approved Grant Amount: $195,875 

Period of Grant: April 1, 2001 to March 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 103,309 

Less : Accounting received from the grantee (103,309 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 20, 2002, are found to be 
satisfactory The grant is now considered closed 
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162.Grantee : New London Development Corporation 
165 State Street, Suite 313 
New London, CT 06320 

Grant Number: 2000103 

Purpose : Support implementation work on revitalization efforts in five 
Social Justice areas in New London, Connecticut 

2000 Approved Grant Amount: $150,000 

Period of Grant: December 1, 2000 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 41,096 

Less : Accounting received from the grantee (41,096 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on July 30, 2002, are found to be 
satisfactory The grant is now considered closed 



Status of Accounting: 

The accounting and other reports received from the grantee on February 3, 2003, are found to be 
satisfactory This grant will be extended through 2003 Accounting for the balance of the grant 
amount is expected in 2004 
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163.Grantee : New Schools Fund 
49 Stevenson Street, Suite 1275 
San Francisco, CA 94105 

Grant Number: 2020364 

Purpose: Support New Schools' documentation of lessons learned in 
working with its nine portfolio investments by building a 
knowledge management system that impacts and influences the 
education field's knowledge of how best to create new schools 

2002 Approved Grant Amount: $150,000 

Period of Grant: March 1, 2002 to December 31, 2002 

0 Payments made during January 1, 2002 to December 31, 2002 $ 150,000 

Less: Accounting received from the grantee (1 11480 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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164.Grantee : The New York Academy of Medicine 
Fiscal Agent for Doctors Against Handgun Injury 
1216 Fifth Avenue 
New York, NY 10029-5293 

Grant Number: 202.0989 

Purpose : General support to the Doctors Against Handgun Injury 

2002 Approved Grant Amount: $10,000 

Period of Grant: December 1, 2002 to November 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 10,000 

Less: Accounting received from the grantee (--0-) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through November 30, 2003, and the grantee is expected to provide the Foundation 
with a final accounting at the conclusion of the grant 



Status of Accounting: 

The accounting and other reports received from the grantee on December 11, 2002 and February 19, 
2003, are found to be satisfactory The grant runs through June 30, 2003, and the grantee is expected 
to provide the Foundation with a final accounting at the conclusion of the grant 
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165.Grantee: New Yorkers for Children, Inc. 
1180 Avenue of the Americas 
Suite 1400 
New York, NY 10036 

Grant Number: 98.9956 

Purpose: Support for development of a pilot project in the Bronx to test 
more comprehensive services for youth in contact with or in care 
with the child welfare system 

2001 Approved Grant Amount: $250,000 

Period or Grant: July 1, 2001 to June 30, 2003 

0 2001 Balance to be accounted for by the grantee $ 78,329 

Payments made during January 1, 2002 to December 31, 2002 150,000 

Less : Accounting received from the grantee (130,512) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

The accounting and other reports received from the grantee on May 7, 2003, are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 
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166.Grantee : New Yorkers for Children, Inc 
1180 Avenue of the Americas 
Suite 1400 
New York, NY 10036 

Grant Number: 201 9805 

Purpose : Provide needed services and cash assistance to children and 
families impacted by the September 11, 2001, attacks on the World 
Trade Center in New York, New York 

2001 Approved Grant Amount: $1,000,000 

Period of Grant: December 1, 2001 to June 30, 2003 

0 2001 Balance to be accounted for by the grantee $ 1,000,000 

Less: Accounting received from the grantee (109,522) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

The accounting and other reports received from the grantee on April 8, 2003, are found to be 
satisfactory The grant is now considered closed 
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167.Grantee: New York Foundation for the Arts, Inc 
Fiscal Agent for Lichtenstein Creative Media 
155 Avenue of the Americas, 14th Floor 
New York, New York 100 13-1507 

Grant Number: 98.1723 

Purpose: Support production of a video documentary capturing the 
experiences and reflections ofjuvemles held in adult 
correctional facilities 

2001 Approved Grant Amount: $75,000 

Period of Grant: April 1, 2001 to December 31, 2002 

0 2001 Balance to be accounted for by the grantee S 75,000 

Less : Accounting received from the grantee (75,000) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



2001 Balance to be accounted for by the grantee $ 10,915 

The accounting and other reports received from the grantee on February 24, 2003, are found to be 
satisfactory The grant is now considered closed 
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168.Grantee : NEWSED Community Development Corp, Inc 
1029 Santa Fe Drive 
Denver, CO 80204 

Grant Number: 93 3404 

Purpose: Support the Demonstration Phase of the Rebuilding 
Communities Initiative 

2001 Approved Grant Amount: $629,000 

Period of Grant: January 1, 2001 to June 30, 2002 

Status of Accounting: 

0 Less: Accounting received from the grantee (10,915 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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169.Grantee : Northern California Grantmakers 
Fiscal Agent for Grantmakers Concerned with Immigrants 
and Refugees (GCIR) 
116 New Montgomery Street - Suite 742 
San Francisco, CA 94105 

Grant Number : 201 0073 

Purpose: Support to deepen the capacity of GCIR to strengthen regional 
networks of local funders and advocates and serve as a resource for 
Making Connections sites 

2001 Approved Grant Amount: $175,000 
2002 Approved Grant Amount: $226,038 

Period of Grant: January 1, 2001 to December 31, 2001 

0 
January 1, 2002 to December 31, 2002 

status or Accounting: 

2001 Balance to be accounted for by the grantee S 99,693 

Payments made during January 1, 2002 to December 31, 2002 100,000 

Less : Accounting received from the grantee (325,731 

Balance to be paid to the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on May 16, 2002 and April 30, 2003, are 
found to be satisfactory . The balance of $126,038 was paid to the grantee in April 2003 . 



Status of Accounting : 

The accounting and other reports received from the grantee on July 26, 2002 and December 16, 2002, 
are found to be satisfactory The grant runs through May 31, 2003, and the grantee is expected to 
provide the Foundation with a final accounting at the conclusion of the grant 
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170.Grantee : Oakland Private Industry Council, Inc 
Fiscal Agent for the Family Independence Initiative 
1212 Broadway, Suite 300 
Oakland, CA 94612 

Grant Number: 201 2301 

Purpose: Support the implementation of the Family Independence Initiative 

2001 Approved Grant Amount: $200,000 
2002 Approved Grant Amount: $200,000 

Period of Grant: June 1, 2001 to May 31, 2002 
June 1, 2002 to May 31, 2003 

0 2001 Balance to be accounted for by the grantee S 137,189 

Payments made during January 1, 2002 to December 31, 2002 200,000 

Less: Accounting received from the grantee (236,237) 

Balance to be accounted for by the grantee S-MEU 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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171 .Grantee: On Our Own of Maryland, Inc 
Fiscal Agent for Maryland Health Partners 
7172 Columbia Gateway Drive, Suite B 
Columbia, MD 21046 

Grant Number: 201 0862 

Purpose : Develop a cultural competency survey instrument to be utilized by 
Maryland's public mental health system to address consumer 
satisfaction with services 

2001 Approved Grant Amount: $21,919 

Period of Grant : May 1, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 15,306 

Less: Accounting received from the grantee (15,192 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 3, 2003, are found to be 
satisfactory The grantee refunded the balance of $114 in April 2003 
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172.Grantee : Opportunities Industrialization Center of Greater Milwaukee, Inc. 
Fiscal Agent for Midwest Center for Workforce and Family 
3353 North Martin Luther King, Jr Dnvc 
Milwaukee, Wisconsin 53212 

Grant Number: 201 2772 

Purpose: Explore ways to ensure the effective integration of responsible 
fatherhood initiatives into policy and practice 

2001 Approved Grant Amount: $50,000 
2002 Approved Grant Amount : $70,000 

Period of Grant: November 1, 2001 to July 31, 2002 
August 1, 2002 to March 31, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 120,000 

Less : Accounting received from the grantee (72,136) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 23, 2002 and December 26, 
2002 are found to he satisfactory The grant nins through March 31, 2003, and the grantee is 
expected to provide the Foundation with a final accounting shortly 
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173.Grantee : Oregon Business Council 
I I 10 Southwest Sixth Avenue 
Portland, OR 97204-1090 

Grant Number: 201 .9950 

Purpose: Fund a two week seminar on how to apply practices in outcomes- 
based planning and performance management and community 
initiatives 

2001 Approved Grant Amount: $25,000 

Period of Grant : September 1, 2001 to August 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 25,000 

Less: Accounting received from the grantee (25,000) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on September 27, 2002, are found to be 
satisfactory The grant is now considered closed . 



Payments made during January 1, 2002 to December 31, 2002 $ 271,922 

The accounting and other reports received from the grantee on January 31, 2003, are found to be 
satisfactory. This grant period will be extended through 2003 Accounting for the balance of the grant 
amount is expected in 2004 
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174.Grantee : The Piton Foundation 
370 17 1h Street 
Suite 5300 
Denver, CO 80202 

Grant Number: 992502 

Purpose : Support the work of the Local Leaming Partnership in 2002 

2002 Approved Grant Amount: $271,922 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

0 Less: Accounting received from the grantee (223,404) 

Balance to be accounted for by the grantee L-18.5-1 8 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



2001 Approved Grant Amount: $307,500 
2002 Approved Grant Amount: $445,500 

The accounting and other reports received from the grantee on February 10, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 
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175.Grantee : The Piton Foundation 
370 17th Street 
Suite 5300 
Denver, CO 80202 

Grant Number: 201 .1350 

Purpose: Support the Denver Making Connections effort 

0 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 1,214 

Payments made during January 1, 2002 to December 31, 2002 445,000 

Len: Accounting received from the grantee (442,764) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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176.Grantee: The Piton Foundation 
370 l7th Street 
Suite 5300 
Denver, CO 80202 

Grant Number: 2011511 

Purpose: Support the communications plan for Making Connections in 
Denver, Colorado 

2001 Approved Grant Amount: $40,000 
2002 Approved Grant Amount: $91,577 

Period of Grant: July 1, 2001 to December 31, 2001 
January 1, 2002 to April 30, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 1,129 

Payments made during January 1, 2002 to December 31, 2002 91,577 

Less: Accounting received from the grantee (79,079 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 11, 2003, are found to be 
satisfactory The grant runs through April 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 
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177.Grantee: The Piton Foundation 
370 17 1h Street 
Suite 5300 
Denver, CO 80202 

Grant Number: 2020273 

Purpose: Assist Denver, Colorado's working poor to achieve economic 
self-sufficiency 

2002 Approved Grant Amount: $556,186 

Period of Grant : January 1, 2002 to June 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 556,186 

Less : Accounting received from the grantee (240,888 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on October 7, 2002, are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



178.Grantee : Points of Light Foundation 
1400 1 Street NW, Suite 800 
Washington, DC 20005 

201 9803 Grant Number: 

The accounting and other reports received from the grantee on April 4, 2003, are found to be 
satisfactory The grant is now considered closed 
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Purpose: Support to the Volunteer Center National Network and other non- 
profit organizations administering community service projects 
honoring the victims of the September H, 200 1, World Trade 
Center attacks 

2001 Approved Grant Amount: $49,875 

Period of Grant : December 1, 2001 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 49,875 

Less : Accounting received from the grantee (49,875 

Balance to be accounted for by the grantee S ------- 0____ 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



179.Grantee: Positive Opportunities for Women Engaged in Recovery 
Fiscal Agent for Partners Aligned for Community Change 
7969 Broadway 
Lemon Grove, CA 91945 

Grant Number: 201 3357 

The accounting and other reports received from the grantee on July 1, 2002 and April 10, 2003, are 
found to be satisfactory . The grant is now considered closed 
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0 

Purpose : Support the development of Partners Aligned for Community 
Change to build the capacity of both resident and service 
providers, and to create a neighborhood-based system of care for 
the Making Connections neighborhoods in San Diego, California 

2001 Approved Grant Amount: $53,000 
2002 Approved Grant Amount: $64,649 

Period of Grant: August 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 53,000 

Payments made during January 1, 2002 to December 31, 2002 64,649 

Less: Accounting received from the grantee (117,649 

Balance to be accounted for by the grantee S - - - - -_ __0____ 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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180.Grantee : Positive Opportunities For Women Engaged in Recovery 
Fiscal Agent for the San Diego Making Connections Partnership 
7969 Broadway 
Lemon Grove, CA 91945 

Grant Number: 2020606 

Purpose : Support the targeted investment work in the San Diego, California, 
Making Connections site 

2002 Approved Grant Amount: $210,683 

Period of Grant: April 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 105,342 

Less : Accounting received from the grantee (105,342) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 8, 2003, are found to be 
satisfactory 



181 .Grantee : President and Fellows of Harvard College 
677 Huntington Avenue 
Boston, MA 02115 

998111 Grant Number: 

The accounting and other reports received from the grantee on April 10, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 

0 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support for a national firearm injury reporting center to gather 
essential information about reducing gun-related injuries and 
deaths 

2002 Approved Grant Amount: $150,000 

Period of Grant : January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 150,000 

Less : Accounting received from the grantee (145,738) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting : 

The accounting and other reports received from the grantee on October 29, 2002, are found to be 
satisfactory The grant runs through December 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant. 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

182.Grantee : President and Fellows of Harvard College 
Fiscal Agent for the Harvard University Hauser Center for 
Nonprofit Organizations 
79 John F Kennedy Street 
Cambridge, MA 02138 

Grant Number: 2004075 

Purpose : Support an action research project focused on conceptual 
foundations and applications of community building 

2001 Approved Grant Amount: $170,300 

Period of Grant: January 1, 2001 to December 31, 2003 

0 2001 Balance to be accounted for by the grantee $ 100,452 

Less: Accounting received from the grantee (25,961 

Balance to be accounted for by the grantee I --- 74,49J 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



183 .Grantee : President and Fellows of Harvard College 
Fiscal Agent for The Hauser Center for Nonprofit Organizations 
79 John F. Kennedy Street 
Cambridge, N1A 02138 

Grant Number: 201 2732 

The accounting and other reports received from the grantee on August 13, 2002, are found to be 
satisfactory The grant is now considered closed 

40 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

0 

Purpose : Support the Generational Changes in Nonprofit Leadership project 

2001 Approved Grant Amount: $50,000 

Period of Grant: January 1, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 43,408 

Less : Accounting received from the grantee (43,408 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

184.Grantee : Public Children Services Association of Ohio 
Fiscal Agent for the Cuyahoga County Department of Children and 
Family Services 
400 East Town Street, Suite B 10 
Columbus, OH 43215 

Grant Number: 97 1011 

Purpose: Support Cuyahoga County's effort to make the lessons, experience, 
and tools of Family to Family available on-site to new states and 
cities interested in the initiative 

2002 Approved Grant Amount: $35,000 

Period or Grant: January 1, 2001 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 35,000 

Less: Accounting received from the grantee (22,279 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 11, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

185.Grantee: Research Foundation for Mental Hygiene, Inc 
Fiscal Agent for the Child Mental Health Foundations and 
Agencies Network 
1051 Riverside Drive 
New York, NY 1003 2 

Grant Number: 2004968 

Purpose: Support the activities of the Child Mental Health Foundations and 
Agencies Network 

2001 Approved Gmnt Amount: $25,000 
2002 Approved Grant Amount: $22,500 

Period of Grant: July 1, 2001 to June 30, 2002 
July 1, 2002 to June 30, 2003 

0 Status of Accounting : 

2001 Balance to be accounted for by the grantee S 25,000 

Payments made during January 1, 2002 to December 31, 2002 22,500 

Less : Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee L42-50 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through June 30, 2003, and the grantee is expected to provide the Foundation with an 
accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

186.Grantee : Research Foundation of the City University of New York 
Fiscal Agent for Hunter College 
50 Hurt Plaza, Suite 449 
Atlanta, GA 30303 

Grant Number: 2020757 

Purpose: Support the publication and dissemination of the research agenda 
developed under the National Latino Education Research Agenda 

2002 Approved Grant Amount: $42,000 

Period of Grant: August 1, 2002 to April 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 42,000 

Less: Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee S--AZM 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through April 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

187.Grantee: The Rhode Island Community Foundation 
Fiscal Agent for the Rhode Island Family Life Center 
One Union Station 
Providence, Rhode Island 

Grant Number: 201 0482 

Purpose: Support The Family Life Center to explore issues related to the 
reintegration of offenders that return to the community and to 
implement short and long-term solutions to these hurdles 

2001 Approved Grant Amount: $75,000 

Period of Grant : October 1, 2001 to September 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 75,000 

Less: Accounting received from the grantee (--0- 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through September 30, 2003, and the grantee is expected to provide the Foundation 
with a final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

188.Grantee : Rowan University Foundation, Inc 
201 Mullica Hill Road 
Glassboro, NJ 08028-1701 

Grant Number: 2003442 

Purpose: Support the work of CamConnect, the Camden Local Learning 
Partnership 

2001 Approved Grant Amount: $ 100,000 
2002 Approved Grant Amount: $ 98,521 

Period of Grant : June 1, 2001 to May 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 35,300 

Payments made during January 1, 2002 to December 31, 2002 73,521 

Less: Accounting received from the grantee (108,821 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on July 1, 2002, are found to be 
satisfactory The grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

189.Grantee : Safe and Sound Baltimore's Campaign for Children and 
Youth, Inc 
2 East Read Street, Yd Floor 
Baltimore, MD 21202 

Grant Number: 992340 

Purpose: Support for Safe and Sound, Baltimore's Campaign for 
Children and Youth 

2001 Approved Grant Amount: $1,600,000 

Period of Grant: July 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 1,600,000 

Less: Accounting received from the grantee (--0--) 

Balance to be accounted for by the grantee SIM 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 



THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

190.Grantee: San Antonio Corrununities Organized for Public Service 
2300 W Commerce Street, Suite 207 
San Antonio, TX 78207-3840 

Grant Number: 201 1083 

Purpose: Support family strengthening efforts in San Antonio, Texas 

2001 Approved Grant Amount: $37,500 

Period of Grant: July 1, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 37,500 

18 
Less: Accounting received from the grantee (37,500 

Balance to be accounted for by the grantee --Q-- 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on November 4, 2002, are found to be 
satisfactory The grant is now considered closed 

Is 



THE ANNIE E. CASEY FOUNDATION, INC . 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

191.Grantee : San Antonio Community Development Corporation, Inc 
Fiscal Agent for the San Antonio Unity Newspaper 
Advisory Committee 
2228 East l5th Street 
Oakland, CA 94606 

Grant Number: 201 3363 

Purpose: Support coordination of the San Antonio Unity, a community 
newspaper in the Oakland, California, Making Connections 
neighborhood 

2001 Approved Grant Amount: $11,000 
2002 Approved Grant Amount: $26,281 

Period of Grant: August 1, 2001 to January 31, 2002 

Status of Accounting: 

February 1, 2002 to April 30, 2003 

2001 Balance to be accounted for by the grantee $ 6,719 

Payments made during January 1, 2002 to December 31, 2002 26,281 

Less : Accounting received from the grantee (22,655 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 10, 2003, are found to be 
satisfactory The grant runs through April 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



Status of Accounting: 

Less: Accounting received from the grantee (--0-- 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 

0 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

192.Grantee: San Diego State University Foundation 
Fiscal Agent for KPBS TV/FM 
5200 Campanile Drive 
San Diego, CA 92182-5400 

Grant Number: 2020045 

Purpose: Support the underwriting and outreach plans for a documentary on 
foster care entitled "Emancipation Day" 

2002 Approved Grant Amount: $35,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Payments made during January 1, 2002 to December 31, 2002 35,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

193.Grantee : The San Francisco Chamber of Commerce Foundation 
Fiscal Agent for SFWorks 
465 California Street, Suite 950 
San Francisco, CA 94104 

Grant Number: 201 .9907 

Purpose : Quantify the return on investment to employers participating in its 
employment and training programs 

2001 Approved Grant Amount: $75,000 

Period of Grant : March 1, 2001 to August 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 75,000 

Less: Accounting received from the grantee (75,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 

The accounting and other reports received from the grantee on October 7, 2002, are found to be 
satisfactory The grant is now considered closed 



194.Grantee : San Francisco Foundation Community Initiative Funds 
Fiscal Agent for the San Francisco Asset Building Initiative 
225 Bush Street, Suite 500 
San Francisco, CA 94104 

Grant Number: 201 0693 

The accounting and other reports received from the grantee on October 16, 2002, are found to be 
satisfactory The grant is now considered closed 

40 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

0 

Purpose: Support the work of the San Francisco Asset Building Initiative 

2001 Approved Grant Amount: $25,000 

Period of Grant: September 1, 2001 to August 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 25,000 

Less : Accounting received from the grantee (25MO) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

195.Grantee : Sherman Heights Community Center Corporation 
2260 Island Avenue 
San Diego, CA 92102 

Grant Number: 201 1112 

Purpose: Support a strategic planning and training project for Community 
Based Organizations participating in Matrix in San Diego, 
California 

2001 Approved Grant Amount: $20,000 

Period of Grant: December 1, 2001 to July 31, 2002 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 $ 20,000 

Less: Accounting received from the grantee (20,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 21, 2003, are found to be 
satisfactory The grant is now considered closed . 



196.Grantee : Sojourner-Douglass College Foundation, Inc 
Fiscal Agent for Sojourner-Douglass College 
500 North Caroline Street 
Baltimore, MD 21205 

Grant Number: 201 1272 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 

0 

THE ANNIE E . CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

0 

Purpose : Enable Sojourner-Douglass College to manage a community 
small grants program in targeted neighborhood transformation 
communities of East Baltimore, Maryland 

2001 Approved Grant Amount: $67,349 

Period of Grant: July 1, 2001 to June 30, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 67,349 

Less: Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

197.Grantee: Sojourner-Douglass College Foundation, Inc 
Fiscal Agent for Save Middle East Action Committee 
500 North Charles Street 
Baltimore, MD 21205 

Grant Number: 2020146 

Purpose : Support Save Middle East Action Committee's organizing efforts 
through the hiring of a part-time community organizer 

2002 Approved Grant Amount: $14,125 

Period of Grant: March 15, 2002 to December 14, 2002 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 14,125 

Less : Accounting received from the grantee (__0__ 

Balance to he accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from the grantee 



0 

THE ANNIE E . CASEV FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

198.Grantee : Sojourner-Douglass College Foundation, Inc 
500 North Caroline Street 
Baltimore, MD 21205 

Grant Number: 2020585 

Purpose : Provide technical assistance, overall participation, and involvement 
in the administration of the Baltimore Real Time Community 
Change grants program 

2002 Approved Grant Amount: $64,760 

Period of Grant: August 1, 2002 to February 28, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 64,760 

Less: Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from this grantee 



2001 Balance to be accounted for by the grantee $ 10,000 

The accounting and other reports received from the grantee on May 21, 2002, are found to be 
satisfactory The grant is now considered closed 

40 

T14E ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

199.Grantee : South East Community Organization, Inc 
Fiscal Agent for Education Based Latino Outreach 
10 South Wolf Street 
Baltimore, MD 21231 

Grant Number: 2002886 

Purpose : Support for an After-School Program 

2001 Approved Grant Amount: $ 10,000 

Period of Grant : January 1, 2001 to December 31, 2001 

Status of Accounting: 

0 Less: Accounting received from the grantee (10,000) 

Balance to be accounted for by the grantee $ --0-

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

200.Grantee : Southeast Umbrella Organization, Inc 
Fiscal Agent for the South East Community Organization 
1052 Woodlawn Avenue 
Indianapolis, IN 46203 

Grant Number: 201 1092 

Purpose : Support a youth trip to Washington, D.C . in July, 2001 

2001 Approved Grant Amount: $10,000 

Period of Grant: April 1, 2001 to December 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 10,000 

Less: Accounting received from the grantee (10,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 

The accounting and other reports received from the grantee on May 31, 2002, are found to be 
satisfactory The grant is now considered closed 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-2002 

201.Grantee : Southeast Umbrella Organization, Inc 
Fiscal Agent for Southeast Community Services 
1052 Woodlawn Avenue 
Indianapolis, IN 46203 

Grant Number: 201 1100 

Purpose : Support for the assistance with the Time Dollar collaborative 
project 

2001 Approved Grant Amount: $21,227 
2001 Approved Grant Amount: $27,478 

Period of Grant: October 1, 2001 to July 31, 2002 
August 1, 2002 to March 31, 2003 

Is 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 48,705 

Less : Accounting received from the grantee (48,705 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 2, 2002 and May 5, 2003, are 
found to be satisfactory The grant is now considered closed 



Status of Accounting: 

The grantee refunded the balance of $4,540 in May 2002 The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

202.Grantee : Southend Community Services 
Fiscal Agent for The City of Hartford 
427 Franklin Avenue 
Hartford, CT 06114 

Grant Number: 2003089 

Purpose: Support for "Insight 2000 New Leadership for the Millennium" 
project 

2000 Approved Grant Amount: $5,900 

Period of Grant : September 1, 2000 to February 28, 2001 

2001 Balance to be accounted for by the grantee $ 4,540 

Less : Refund from grantee during January 1, 2002 to December 31, 2002 (4,540 

Balance to be accounted for by the grantee $ --Q--

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



The accounting and other reports received from the grantee on February 11, 2003, are found to be 
satisfactory The grant is now considered closed 

0 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

203.Grantee: Southwest Key Program, Inc 
Fiscal Agent for Voice of Youth 
3000 South IH 35 
Austin, TX 78704 

Grant Number: 2020195 

Purpose: Support foster youth involvement in training, policy development 
and other activities geared to raise awareness of the issues faced by 
adolescents in the child welfare system 

2002 Approved Grant Amount: $100,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 $ 100,000 

Less : Accounting received from the grantee (100,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



2000 Approved Grant Amount: $550,000 
2001 Approved Grant Amount: $275,000 
2002 Approved Grant Amount: $175,000 

The accounting and other reports received from the grantee on May 15, 2002 and March 14, 2003, are 
found to be satisfactory The balance of $87,500 was paid to the grantee in January 2003 

40 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

204.Grantee : State of Vermont 
103 South Main Street 
Weeks Building 
Waterbury, VT 05671-0204 

Grant Number: 953305 

Purpose: Support community partnerships and expansion of outcomes-based 
decision making 

0 

Period of Grant: January 1, 1999 to December 31, 2000 
January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 285,500 

Payments made during January 1, 2002 to December 31, 2002 87,500 

Less: Accounting received from the grantee (460,500 

Balance to be paid to the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

205.Grantee : Tate George Dreamshot Foundation 
29 Trotter Lane 
Newington, CT 06111 

Grant Number: 992044 

Purpose : Support for the Dads Do Make Difference projects 

2001 Approved Grant Amount: $44,800 

Period of Grant: January 1, 2001 to December 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 10,000 

Less: Accounting received from the grantee (10,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 

The accounting and other reports received from the grantee on June 26, 2002, are found to be 
satisfactory The grant is now considered closed 



Period of Grant: February 1, 2002 to March 31, 2003 

The accounting and other reports received from the grantee on October 7, 2002, are found to be 
satisfactory . The grant runs through March 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting shortly 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

206.Grantee : Teaching for Change 
Formerly known as Network of Educators Committee on Central 
America 
Fiscal Agent for DC VOICE 
1328 Florida Avenue, NW, 3rd Floor 
Washington, DC 20009 

Grant Number: 2020211 

Purpose: Identify data elements for a publicly accessible database of the 
District of Columbia State Education Office on charter and public 
schools 

2002 Approved Grant Amount: $46,200 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 46,200 

Less : Accounting received from the grantee (24,350) 

Balance to be accounted for by the grantee 1--21M-O 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



207.Grantee: Technical Assistance for Community Service 
Fiscal Agent for the Nonprofit Assistance Center 
1903 S E Ankeny 
Portland, OR 97214 

2003242 Grant Number: 

The accounting and other reports received from the grantee on April 10, 2003, are found to be 
satisfactory The grant is now considered closed 

0 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support technical assistance to the White Center community-based 
organizations in the areas of family strengthening, results-based 
strategies, and resident engagement 

2002 Approved Grant Amount: $25,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 25,000 

Less: Accounting received from the grantee (25,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

TRE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

208.Grantee: Technical Assistance for Community Service 
Fiscal Agent for the Nonprofit Assistance Center 
1903 S E Ankeny 
Portland, OR 97214 

Grant Number: 2020374 

Purpose: Support translation and dissemination of materials from focus 
groups held in White Center, Oregon 

2002 Approved Grant Amount: $25,000 

Period of Grant: May 1, 2002 to November 30, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 25,000 

1,ess: Accounting received from the grantee (24,063) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 3, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 



Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 1,200 

Less : Accounting received from the grantee (1,200 

The accounting and other reports received from the grantee on February 22, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

209.Grantee : Third Sector New England, Inc 
Fiscal Agent for the Center to Support Immigrant Organizing 
18 Tremont Street, Room 700 
Boston, MA 02108 

Grant Number: 201 3443 

Purpose : Support facilitation services of the Neighborhood 
Transformation[Family Development delegation for the 
Strengthening Immigrant and Refugee Conference in Boston, 
Massachusetts 

2001 Approved Grant Amount: $1,200 

Period of Grant: November 1, 2001 to January 31, 2002 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



210.Grantee : Tides Center 
Presidjo Building 1014 
Lincoln Blvd . & Tomey Avenue 
P 0 Box 29907 
San Francisco, CA 94129-0907 

Grant Number: 2000081 

0 

THE ANNIE E. CASEY FOUNDATION, MC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Purpose: Support to build a sustainable learning community to exchange 
information, share resources, and promote best practices in 
leadership development 

2001 Approved Grant Amount : $75,000 

Period of Grant: July 1, 2001 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 75,000 

Less: Accounting received from the grantee (75M0 

Balance to be accounted for by the grantee $ --Q-- 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 19, 2003, are found to be 
satisfactory The grant is now considered closed 



The accounting and other reports received from the grantee on May 17, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

21 I.Grantee : Tides Center 
Fiscal Agent for the Social Policy Action Network 
Presidio Building 1014 
Lincoln Blvd & Torney Avenue 
San Francisco, CA 94129-0907 

Grant Number: 2012344 

Purpose: Support an analysis of state-supported Temporary Asssistance for 
Needy Families programs 

2001 Approved Grant Amount: $21,200 

Period of Grant: November 1, 2001 to December 31, 2001 

Status of Accounting : 

2001 Balance to be accounted for by the grantee $ 21,200 

Less: Accounting received from the grantee (21,200) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Period of Grant : October 1, 2001 to December 31, 2002 

The accounting and other reports received from the grantee on Febmary 26, 2003, are found to be 
satisfactory The grant is now considered closed 

is 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

212.Grantee : Tides Center 
Fiscal Agent for the Social Policy Action Network 
2000 P Street NW, Suite 4 10 
Washington, DC 20036 

Grant Number: 201 2791 

Purpose : Examine the extent to which negative attitudes toward low income 
men affect the ability of front-line workers in child and family 
service agencies to deliver effective programs at the local level 

2001 Approved Grant Amount: $74,780 
2002 Approved Grant Amount : $20,000 

0 
Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 37,780 

Payments made during January 1, 2002 to December 31, 2002 57,000 

Less : Accounting received from the grantee (94,780) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



2002 Approved Grant Amount: $5,000 

Period of Grant: March 1, 2002 to March 31, 2002 

The accounting and other reports received from the grantee on May 2, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

213.Grantee : Tides Center 
Fiscal Agent for Grantmakers for Effective Organizations 
Presidio Building 10 14 
Lincoln Blvd & Torney Avenue 
P 0. Box 29907 
San Francisco, CA 94129-0907 

Grant Number: 2020137 

Purpose: Support the Grantmakers for Effective Organization's third annual 
national conference, "Capacity- Building for Impact The Future of 
Effectivness for Nonprofits and Foundations" 

40 Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 5,000 

Less: Accounting received from the grantee (5~000) 

Balance to be accounted for by the grantee $ --0-- 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E . CASEY FOUNDATION, INC. 
Identification Number S2-1951681 

Form 990-PF 
12-31-02 

214.Grantee : Tides Center 
Fiscal Agent for Justice Policy Institute 
Presidio Building 1014 
Lincoln Boulevard & Tourney Avenue 
San Francisco, CA 94129-0907 

Grant Number: 2020556 

Purpose: Support research and writing of a report detailing the social, 
economic, and human cost of unnecessary use of securejuvemle 
detention 

2002 Approved Grant Amount: $25,000 

Period of Grant: August 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 25,000 

Less: Accounting received from the grantee (10,804 

Balance to be accounted for by the grantee S 14-126 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 17, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 



0 

TUE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

215.Grantee: Tides Center 
Fiscal Agent for Justice Policy Institute 
2000 P Street NW, Suite 4 10 
Washington, DC 20036 

Grant Number: 2020641 

Purpose: Support the efforts of the Justice Policy Institute to provide 
technical assistance to the East Bay Community Foundation 
regarding disproportionate confinement issues 

2002 Approved Grant Amount: $19,976 

Period of Grant : September 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 19,976 

Uss: Accounting received from the grantee (15,509 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 17, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

216.Grantee: UM Foundation, Inc 
Fiscal Agent for the University of Maryland School of 
Social Work 
515 W Lombard Street, Suite 200 
Baltimore, MD 21201 

Grant Number: 2009971 

Purpose: Support to plan and host the Fourth Bi-annual African American 
Contributions to Social Work Conference 

2000 Approved Grant Amount: $32, 100 
2002 Approved Grant Amount: $14,490 

Period of Grant: August 1, 2000 to June 30, 2001 
January 1, 2002 to June 30, 2003 

0 Status of Accounting: 

2001 Balance to be accounted for by the grantee S 7,900 

Payments made during January 1, 2002 to December 31, 2002 14,490 

Less : Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through June 30, 2003, and the grantee is expected to provide the Foundation with an 
accounting at the conclusion of the grant 



Payments made during January 1, 2002 to December 31, 2002 $ 98,888 

The grant runs through July 3 1, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 
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THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

217.Grantee: United NeiViborhood Houses of New York 
70 West 36 Street, 5'h Floor 
New York, NY 100 18-8007 

Grant Number: 2020526 

Purpose: Provide assistance and support to communities effected by the 
events of September It, 2001 

2002 Approved Grant Amount: $98,888 

Period of Grant: July 1, 2002 to July 3 1, 2003 

Status of Accounting : 

18 Less : Accounting received from the grantee (-0-- 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



The accounting and other reports received from the grantee on February 21, 2003, are found to be 
satisfactory The balance of $27,000 was paid to the grantee in April 2003 

40 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

218.Grantee: United Way of America 
701 North Fairfax Street 
Alexandria, VA 22314-2045 

Grant Number: 201 2366 

Purpose: Support the United Way of America, Casey Foundation Fellowship 

2001 Approved Grant Amount: $200,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 108,204 

Less : Accounting received from the grantee (135,204 

Balance to be paid to the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



219.Grantee : United Way of Central Indiana 
3901 N. Menchan Street 
Indianapolis, IN 46208 

July 1, 2000 to June 30, 2002 
July 1, 2002 to December 31, 2002 

Status of Accounting: 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

Grant Number: 

Purpose: 

2001 Approved Grant Amount: 
2002 Approved Grant Amount: 

Period of Grant: 

992503 

Support Local Learning Partner work in Indianapolis 

$155,370 
$188,967 

40 
2001 Balance to be accounted for by the grantee S 131,450 

Payments made during January 1, 2002 to December 31, 2002 188,967 

Less : Accounting received from the grantee (210,118 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 12, 2002 and February 13, 
2003, are found to be satisfactory 'Me grant period will be extended through 2003 Accounting for 
the balance of the grant amount is expected in 2004 



0 

TITE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

220.Grantee: United Way of Central Iowa 
Fiscal Agent for the Human Service Planning Alliance 
I I 1190' Street, Suite 100 
Des Moines, IA 50314 

Grant Number: 2020469 

Purpose : Support Making Connections in Des Moines, Iowa 

2002 Approved Grant Amount: $115,400 

Period of Grant: May 1, 2002 through December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 through December 31, 2002 $ 57,700 

Less : Accounting received from the grantee (56,647) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 26, 2003, are found to be 
satisfactory This grant will be extended through 2003 . Accounting for the balance of the grant 
amount is expected in 2004 



Status of Accounting: 

The accounting and other reports received from the grantee on December 26, 2002, are found to be 
satisfactory The grant is now considered closed 

9 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

221 .Grantee : United Way of Central Maryland 
Fiscal Agent for the City of Baltimore, Healthy Start Program 
100 South Charles Street, 5h floor 
P 0 Box 1576 
Baltimore, RD 21203-1576 

Grant Number: 201 2538 

Purpose: Support for continued operation of the Baltimore Healthy 
Start Program 

2001 Approved Grant Amount: $310,000 

Period of Grant: July 1, 2001 to June 30, 2002 

0 2001 Balance to be accounted for by the grantee $ 310,000 

Less : Accounting received from the grantee (310,000) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



The accounting and other reports received from the grantee on February 5, 2003, are found to be 
satisfactory The grant runs through December 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 

0 

0 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

222.Grantee : United Way of El Paso County 
1918 Texas Avenue 
El Paso, Texas 79901 

Grant Number: 2000075 

Purpose : Support Phase 1I of " Strong Families, Strong Future," El Paso 
Kids Way 

2002 Approved Grant Amount: $ 100,000 

Period of Grant: January 1, 2002 to December 31, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 100,000 

Less : Accounting received from the grantee (42,814 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 



2001 Balance to be accounted for by the grantee $ 27,450 

The accounting and other reports received from the grantee on June 3, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
0 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

223.Grantee : United Way of San Antonio and Bexar County 
700 S Alamo 
San Antonio, TX 78205 

Grant Number: 201 .1079 

Purpose: Support the Community Building Leaming Institute and the 
Neighborhood Mini Grants Program 

2001 Approved Grant Amount: $27,450 

Period of Grant: July 1, 2001 to December 31, 2001 

Status of Accounting: 

40 Less: Accounting received from the grantee (27,450 

Balance to be accounted for by the grantee $ --Q-

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



The accounting and other reports received from the grantee on June 3, 2002, are found to be 
satisfactory The grant is now considered closed 

0 

0 

is 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

224.Grantee : United Way of San Diego County 
Fiscal Agent for the San Diego Neighborhood Funders Group 
4699 Murphy Canyon Road 
San Diego, CA 92123 

Grant Number: 201 3206 

Purpose: Support organizational membership in the San Diego 
Neighborhood Funders Group for 2001 

2001 Approved Grant Amount: $7,500 

Period of Grant: January 1, 2001 to December 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee S 7,500 

Less : Accounting received from the grantee (7,500 

Balance to be accounted for by the grantee S --0-

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

is 
2001 Balance to be accounted for by the grantee 

Less: Accounting received from the grantee (5,844) 

The accounting and other reports received from the grantee on April 9, 2003, are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

225.Grantee : United Way of Southeastern New England 
Fiscal Agent for John Hope Settlement House 
229 Waterman Street 
Providence, RI 02906-5297 

Grant Number: 2003102 

Purpose: Support the development and implementation of the Family 
Renewal Initiative at John Hope Settlement House 

2000 Approved Grant Amount: $20,000 

Period of Grant: April 1, 2000 to December 31, 2002 

5,W 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting: 

Less : Accounting received from the grantee (1,143) 

The accounting and other reports received from the grantee on April 2, 2003 are found to be 
satisfactory The grant is now considered closed 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

226.Grantee: United Way of Southeastern New England 
Fiscal Agent for the West End Neighborhood Renewal Fund 
229 Waterman Street 
Providence, RI 02906-5297 

Grant Number: 201 .1217 

Purpose: Support organizations and individuals who will help reach 
language minority communities and provide technical/ 
creative assistance 

2001 Approved Grant Amount: $1 1,400 

Period of Grant: September 1, 2001 to December 31, 2002 

0 2001 Balance to be accounted for by the grantee 1,143 

Balance to be accounted for by the grantee $ --0 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

227.Grantee: United Way of the Capital Area, Inc 
Fiscal Agent for the Hartford Community Partnership for the 
Prevention of Child Abuse and Neglect 
30 Laurel Street 
Hartford, CT 06106-1341 

Grant Number: 201 1190 

Purpose: Support for the Hartford Community Partnership for the 
Prevention of Child Abuse and Neglect 

2001 Approved Grant Amount: $10,000 

Period of Grant: March 1, 2001 to December 31, 2001 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 8,301 

Less : Accounting received from the grantee (8,268) 

Amount written off (33) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on June 5, 2002, are found to be 
satisfactory The grant is now considered closed 



Status of Accounting: 

The accounting and other reports received from the grantee on January 3, 2003, are found to be 
satisfactory The grant runs through May 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 

0 

THE ANNIE E. CASEY FOUNDATION, INC. 
40 Identification Number 52-1951681 

Form 990-PF 
12-31-02 

228.Grantee: United Way of the Coastal Empire 
Fiscal Agent for Project SAV 
438 Bull Street 
Savannah, GA 31402 

Grant Number: 2020360 

Purpose: Build Chathani/Savannah family assets in measurable ways 
through income and income support savings, housing 
opportunities, and responsive financial services 

2002 Approved Grant Amount: $373,000 

Period of Grant: June 1, 2002 to May 31, 2003 

0 Payments made during January 1, 2002 to December 31, 2002 $ 186,500 

Less: Accounting received from the grantee (70,906 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

229.Grantee : University of Baltimore Educational Foundation, Inc 
Fiscal Agent for the University of Baltimore School of Law Civil 
Clinic 
40 W Chase Street 
Baltimore, MD 21201 

Grant Number: 2002902 

Purpose: Baltimore grant to support services to Families and Children 

2000 Approved Grant Amount: $2,000 

Period of Grant: January 1, 2000 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 1,643 

Less: Accounting received from the grantee (1,135 

Balance to be accounted for by the grantee $ 50 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on April 15, 2003, are found to be 
satisfactory The Foundation has contacted the grantee and requested a reffind of the balance 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

230.Grantee : The University of Chicago 
Fiscal Agent for the Chapin Hall Center for Children 
1313 East 60" Street 
Chicago, IL 60637 

Grant Number: 2009940 

Purpose: Support planning for the creation of additional functions for New 
York City Administration for Children's Services web-based 
reporting system 

2002 Approved Grant Amount: $60,000 

Period of Grant: May 1, 2002 to ApnI 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 S 60,000 

Less : Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee S 60-000 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The grant runs through April 30, 2003, and the grantee is expected to provide the Foundation with a 
final accounting at the conclusion of the grant 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

231.Grantee : 'Me University of Chicago 
Fiscal Agent for the Chapin Hall Center for Children 
1313 East 60th Street 
Chicago, IL 60637 

Grant Number: 201 .0042 

Purpose : Build and promote knowledge about philanthropy and 
community change 

2001 Approved Grant Amount: $200,000 
2002 Approved Grant Amount: $200,000 

Period of Grant: January 1, 2001 to June 30, 2002 
July 1, 2002 to June 30, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 193,454 

Payments made during January 1, 2002 to December 31, 2002 100,000 

Less : Accounting received from the grantee (193,454 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on August 12, 2002, are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



Status of Accounting: 

The accounting and other reports received from the grantee on March 28, 2003, are found to be 
satisfactory No further payments will be made to this grantee until a final accounting is received and 
the balance is resolved 
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THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

232.Grantee: The University of Chicago 
Fiscal agent for the Chapin Hall Center for Children 
1313 Fast 60th Street 
Chicago, IL 60637 

Grant Number: 201 0060 

Purpose : Document and compare the effects of social networks, formal 
helping systems, and economic conditions on family and 
community outcomes in different Chicago neighborhoods 

2001 Approved Grant Amount: $200,000 

Period of Grant: January 1, 2001 to December 31, 2002 

0 2001 Balance to be accounted for by the grantee $ 132,535 

Less: Accounting received from the grantee (105,744 

Balance to be accounted for by the grantee S 26-791 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose. 



THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

233.Grantee: The University of Chicago 
Fiscal Agent for the Chapin Hall Center for Children 
1313 East 60th Street 
Chicago, IL 60637 

Grant Number: 201 0218 

Purpose: Support the Multistate Foster Care Data Archive and a series of 
meetings on the evidence base for child welfare policy and practice 

2001 Approved Grant Amount: $250,000 
2002 Approved Grant Amount: $200,000 

Period of Grant: December 15, 2000 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee 42,858 

Payments made during January 1, 2002 to December 31, 2002 200,000 

Less : Accounting received from the grantee (202,473 

Balance to be accounted for by the grantee S 40,385 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 14, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 



0 

THE ANNIE E. CASEV FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

234.Grantee: The University of Illinois Foundation 
Fiscal Agent for the Univerisity of Illinois at Chicago 
845 South Dearborn Avenue, Suite 508 
Chicago, IL 60612 

Grant Number: 2000071 

Purpose : Support replication of the Plain Talk Initiative in the West Side 
neigborhood 

2001 Approved Grant Amount: $100,000 

Period of Grant: January 1, 2001 to December 31, 2001 

Status of Accounting: 

2001 Balance to be paid to the grantee $ (8,327) 

Payments made during January 1, 2002 to December 31, 2002 8,327 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The balance of $8,327 was paid to the grantee in March 2002 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

235.Grantee: University of Maryland Baltimore Foundation, Inc 
Fiscal Agent for Family Connections 
515 West Lombard Street 
Baltimore, MD 21201 

Grant Number: 2002923 

Purpose: Support for the Family Strengthening Project 

2001 Approved Grant Amount: S 17,628 
2002 Approved Grant Amount: $ 8,813 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 175 

Payments made during January 1, 2002 to December 31, 2002 8,813 

Less : Accounting received from the grantee (6,239 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 6, 2003, are found to be 
satisfactory The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 



0 

THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

236.Grantee: University of Maryland Baltimore Foundation, Inc 
Fiscal Agent for University of Maryland, School of Social Work 
Office of External Affairs 
515 West Lombard Street 
Baltimore, MD 21201 

Grant Number: 2003136 

Purpose: Support the University of Maryland School of Social Work's 
"Organizing the Capacity for Change" program 

2002 Approved Grant Amount: $129,868 

Period of Grant: September 1, 2001 to March 31, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 129,868 

Less: Accounting received from the grantee (119,452 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 3, 2003, are found to be 
satisfactory. The grant runs through March 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting shortly 



THE ANNIE E. CASEY FOUNDATION, INC. 
Identification Number 52-1951681 

Form 990-PF 
12-31-02 

237.Grantee: University of Maryland Baltimore Foundation, Inc 
Fiscal Agent for Community Law in Action 
515 West Lombard Street 
Baltimore, MD 21201 

Grant Number : 2020671 

Purpose: Support the Community Law in Action Summer Leadership 
Institute of the Baltimore Youth Congress 

2002 Approved Grant Amount: $20,000 

Period of Grant: May 1, 2002 to March 31, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 20,000 

Less: Accounting received from the grantee (17,231) 

Balance to be accounted for by the grantee 1---2.W 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 8, 2003, are found to be 
satisfactory The grant runs through March 31, 2003, and the grantee is expected to provide the 
Foundation with a final accounting shortly 



Status of Accounting: 

Less : Accounting received from the grantee (30,000 

The accounting and other reports received from the grantee on May 15, 2002 and February 13, 2003, 
are found to be satisfactory The grant is now considered closed 
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Form 990-PF 
12-31-02 

238.Grantee: University of Maryland Foundation, Inc 
Fiscal Agent for Southwestern Family Center 
655 West Lombard Street 
Baltimore, MD 21201- 1579 

Grant Number: 2002937 

Purpose : Support a Health Educator for the Southwestern Family Center 

2001 Approved Grant Amount: $20,000 
2002 Approved Grant Amount: $10,000 

Period of Grant: January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

41 2001 Balance to be accounted for by the grantee 

Payments made during January 1, 2002 to December 31, 2002 

20,000 

10,000 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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12-31-02 

239.Grantee-. University of Minnesota 
Fiscal Agent for the Institute on Race and Poverty 
450 University Gateway 
200 Oak Street, SE 
Minneapolis, MN 55455-2070 

Grant Number: 201 0054 

Purpose : Pilot the compilation of racial/cthnic histories of five communities 
to assist Making Connections site teams in being better informed 
and knowledgeable about intergroup relationships and racelclass 
issues in their work 

2001 Approved Grant Amount: $ 150,000 
2002 Approved Grant Amount: $100,000 

Period of Grant : January 1, 2001 to December 31, 2001 
0 January 1, 2002 to April 30, 2003 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 47,375 

Payments made during January 1, 2002 to December 31, 2002 150,000 

Less : Accounting received from the grantee (103,731) 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on February 20, 2003, are found to be 
satisfactory The grant runs through April 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting shortly 
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240.Grantee: University of Minnesota Foundation 
Fiscal Agent for University of Minnesota, Institute on Research 
and Poverty 
415 Law Center, 5h Floor 
Minneapolis, MN 55455 

Grant Number: 2020297 

Purpose: Support preparation of a paper on regionalism focused on the 
outcomes of regional dynamics for low-income children and 
families of color 

2002 Approved Grant Amount: $24,900 

Period of Grant: April 1, 2002 to March 31, 2003 

is 
Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 24,900 

Uss: Accounting received from the grantee (19,841 

Balance to be accounted for by the grantee 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 13, 2003, are found to be 
satisfactory The Foundation has requested the grantee to provide it with the final accounting 
pertaining to this grant No further payments will be made to this grantee until the balance is 
resolved 



THE ANNIE E. CASEY FOUNDATION, INC. 
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Form 990-PF 
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January 1, 2001 to December 31, 2001 
January 1, 2002 to December 31, 2002 

Status of Accounting: 

The accounting and other reports received from the grantee on April 16, 2003, are found to be 
satisfactory. The grant period will be extended through 2003 Accounting for the balance of the 
grant amount is expected in 2004 . 

0 

241 .Grantee: 

Grant Number: 

Purpose : 

2001 Approved Grant Amount: 
2002 Approved Grant Amount: 

Period of Grant : 

University of Washington 
4101 l5th Avenue, N E 
Seattle, WA 98105 

98.8212 

Support a state-level educational effort for legislators and 
working-poor families 

$80,000 
$80,000 

2001 Balance to be accounted for by the grantee $ 21,196 

Payments made during January 1, 2002 to December 31, 2002 80,000 

Less : Accounting received from the grantee (101,097 

Balance to be accounted for by the grantee S 22 

Diversion: To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 



Status of Accounting : 

The accounting and other reports received from the grantee on September 25, 2002, are found to be 
satisfactory The grant is now considered closed 
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242.Grantee : Urban Strategies Council 
Fiscal Agent for National Rebuilding Communities 
Practitioners' Initiative 
672 Thirteenth Street 
Oakland, CA 94612 

Grant Number: 201 1000 

Purpose: Support planning for a National Rebuilding Communities 
Practitioners' Initiative 

2001 Approved Grant Amount: $75,000 

Period of Grant: June 1, 2001 to July 31, 2002 

9 2001 Balance to be accounted for by the grantee $ 75,000 

Less: Accounting received from the grantee (75,000 

Balance to be accounted for by the grantee --Q- 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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243.Grantee : Urban Strategies Council 
Fiscal Agent for East Side Art Alliance 
672 Thirteenth Street 
Oakland, CA 64612 

Grant Number: 2020283 

Purpose: Provide technical assistance to East Side Art Alliance in 
Oakland, California 

2002 Approved Grant Amount: $4,000 

Period of Grant: January 1, 2002 to June 30, 2003 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 4,000 

Less: Accounting received from the grantee (1,990 

Balance to be accounted for by the grantee S 2,QIQ 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on March 21, 2003, are found to be 
satisfactory The grant runs through June 30, 2003, and the grantee is expected to provide the 
Foundation with a final accounting at the conclusion of the grant 



Status of Accounting: 

Less: Accounting received from the grantee (250,000 

The accounting and other reports received from the grantee on February 4, 2003, are found to be 
satisfactory The grant is now considered closed 

is 
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12-31-02 

244.Grantee : URBI Culture Incorporated 
Fiscal Agent for Outreach Extensions 
7039 Dume Drive 
Malibu, CA 90265 

Grant Number: 97.3111 

Purpose : Support the outreach efforts for the six-part documentary series on 
the history and impact of the Black church, "This Far By Faith" 

2002 Approved Grant Amount: $250,000 

Period of Grant: January 1, 2002 to December 31, 2002 

0 
Payments made during January 1, 2002 to December 31, 2002 250,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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245.Grantee: URBI Culture Incorporated 
Fiscal Agent for Outreach Extensions 
7039 Dume Drive 
Malibu, CA 90265 

Grant Number: 999915 

Purpose: Support the Making Connections Media Outreach Initiative, which 
is designed to connect public television stations with residents in 
the communities 

2002 Approved Grant Amount: $600,000 

Period of Grant: January 1, 2002 to April 30, 2003 

Status of Accounting: 

is Payments made during January 1, 2002 to December 31, 2002 $ 600,000 

Uss: Accounting received from the grantee (600,000) 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 24, 2003, are found to be 
satisfactory 
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246.Grantee : URBI Culture Incorporated 
Fiscal Agent for Outreach Extensions 
7039 Dume Drive 
Malibu, CA 90265 

Grant Number: 201 2383 

Purpose: Support technical assistance and product development and 
production for the Making Connections media initiative 

2001 Approved Grant Amount: $100,000 

Period of Grant: December 1, 2001 to December 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 50,000 

Payments made during January 1, 2002 to December 31, 2002 50,000 

Less: Accounting received from the grantee (100,000 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on January 24, 2003, are found to be 
satisfactory The grant is now considered closed 
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247.Grantee : Warren/Conner Development Coalition 
11 148 Harper Avenue 
Detroit, MI 48213 

Grant Number: 933405 

Purpose: Support the Demonstration Phase of the Rebuilding Communities 
Initiative in Detroit 

2001 Approved Grant Amount: $525,000 

Period of Grant: January 1, 2001 to May 31, 2002 

Status of Accounting: 

2001 Balance to be accounted for by the grantee $ 81,555 

Less : Accounting received from the grantee (81J55 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The accounting and other reports received from the grantee on November 19, 2002, are found to be 
satisfactory The grant is now considered closed 
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248.Grantee: West Rock Development Corporation 
Fiscal Agent for Knowgimmicks Youth Empowerment 
Corporation 
125 Laurel Road 
Hamden, CT 06217 

Grant Number: 2020517 

Purpose: Provide clothes and supplies for the upcoming school year for the 
winning Street Ball Tournament team 

2002 Approved Grant Amount: $5,000 

Period of Grant: August 1, 2002 to August 31, 2002 

Status of Accounting : 

Payments made during January 1, 2002 to December 31, 2002 5,000 

Less : Accounting received from the grantee (--0-- 

Balance to be accounted for by the grantee 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 

The Foundation has requested the grantee to provide it with the accounting and other reports 
pertaining to this grant No further payments will be made until a satisfactory accounting report is 
received from this grantee 



The accounting and other reports received from the grantee on March 5, 2003, are found to be 
satisfactory The grant is now considered closed 
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249.Grantee : Wider Opportunities for Women, Inc 
815 15 Street, Suite 916 
Washington, DC 20005 

GrantNumber: 992184 

Purpose: Support the State Organizing Project for Family Economic Self- 
Sufficiency 

2002 Approved Grant Amount: $50,000 

Period of Grant: January 1, 2002 to December 31, 2002 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 50,000 

Less : Accounting received from the grantee (50,000) 

Balance to be accounted for by the grantee S --0-- 

Diversion : To the knowledge of the Foundation, no part of this grant has been used for other 
than its intended purpose 
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250. Recipient : Casey Family Services 
One Corporate Drive 
Suite 515 
Shelton, CT 06484 

Payments made during the period of January 1, 2002 to December 31, 2002: $38,296,862 

Casey Family Services (CFS), the direct services arm of The Annie E Casey Foundation, provides 
services that lead to permanency through family-based care for children who are separated or at risk 
of separation from their families Initially established as a child welfare agency with a focus on 
Long-Term Foster Care, CFS now also provides Treatment Foster Care, Diagnostic Foster Care 
services, Family Preservation, Reunification, Post Adoption, Family Advocacy and Support 
(FASP), Family Connections (to service HIV/AIDS affected children), and a Teen Parent program 
(to assist teenage parents and their children) 

In 2002, 481 foster families cared for 526 children in foster care programs As of December 3 1, 
2002, CFS had another 55 children receiving services and awaiting placement in the foster care 
programs Reunification services were provided to 145 children in 80 families Adoptions of 10 
children were Finalized, and CFS continued to support 48 previously adopted children In the Post 
Adoption program, CFS provided support to 471 families, which included 826 adopted children and 
227 adoptive siblings In Family Preservation, 77 families, which included 97 children, were 
served FASP served 240 children in 11 2 families Family Connections provided services to 24 
families with 56 children The Baltimore Teen Parenting Program served 96 children and 81 Teen 
Parents. In addition, the Baltimore Daycare Program served 22 children and 15 families 

Status of Accounting: Full accounting for the payments made in 2002 has been received and 
found to be satisfactory 
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251 . Recipient: The Baltimore Fund, LLC 
c/o The Annie E Casey Foundation 
701 St Paul Street 
Baltimore, MD 21202 

Payments made during the period of January 1, 2002 to December 31, 2002: $550,000 

The Baltimore Fund LLC (the "Fund") is a partnership organized in Maryland on June 26, 2002 to 
raise $15 million in contiributions, primarily from charitable organizations. According to the 
partnership documents, the Fund will invest substantially all of its funds in TRF Urban Growth 
Partners, L P ("UGP"), a 16-year-old community development fund The purpose of UGP is to 
invest in urban-based growth companies to produce economic development benefits including 
increasing the supply and quality of employment, the formation rate of urban businesses, affordable 
housing, technical and capital assistance, and the availability of commercial properties UGP 
invests only in Pennsylvania, New Jersey, Delaware and the Baltimore/Washington areas 

The purposes of the Fund are to direct "investment dollars into businesses in Baltimore, Maryland 
and the five surrounding counties forming the Baltimore metropolitan area to enable these 
businesses to provide high-qualityjob opportunities and employment training to low and moderate 
income residents of Baltimore" The Operating Agreement further states that the purposes of the 
Fund shall be "(j) to purchase, hold and exercise the nghts of ownership with respect to an 
investment in the UGP Fund, in whole or in part as a PRI [Program Related Investment] within the 
meaning of Code Section 4944(c) . (u) to conduct any business that may be lawfiilly conducted by 
a limited liability company and (iii) to do anything necessary or incidental to the foregoing 
UGP has agreed to make investments in companies located in the Baltimore area equal to the 
Fund's investment in UGP 

Status of Accounting: 

Payments made during January 1, 2002 to December 31, 2002 $ 550,000 

Less : Accounting for social investments and other operating expenses (536,428 

Balance 

Accounting for the payments made in 2002 has been received and found to be satisfactory 



0 0 0 

The Annie E Casey Foundation, Inc $52-1951681 Attachment 16 
Form 990 PF for Calendar 2002 

2001 Balaam Crania Authorloed Payment, Made 20oz Balance AmO..9 Lapted 
Gr . .t"', Nam and Description Broujilil Forward for 2002 in 2002 Carried Forward In 2002 - 

I Direct Services 
31M Casey Youth Opportunitical Initiative, Inc 
St Louis, Missouri 
Support development of the Jim Casey Opportunity Initiative for youth 
transitioning from the nation's faster cam system, to ensure that these 
young people have available to them the opportunities they need to 
became fulfilled and oroductive adults 

Youth Environmental Program, Inc 
Coral Gables, Florida 
Support to provide assistance rar families and children who have been 
affected by the September 11, 2001, terronst attacks 

Sashe Bruce Youthwork, Inc 
Washington, DC 
Support youth In roster care to achieve educational excellence 

Southend Community Services, Inc 
Hartford, Connecticut 
Support the United Parcel Service Partnership for state youth In Foster 
Cam and to assist In "Dandino and enhancino this effiart 

Southwest Key Program 
Austin, Texas 
Support the School to career Partnership for state youth In Foster Care 
and to assist In "Pandina and enhancino this effort 

UniversitV of Maine 
Portland, Maine 
Support the United Parcel Service Partnership for state youth In Foster 
Cam and to assist in expanding and enhancing this eftrt 

Project Quest 
San Antonio, Texas 
Support the United Parcel Service School to Career partnership for 
youth In Foster Cam and to assIst In "pending and enhancing this 
effort 

San Diego Workforce Partnership, Inc 
San Diego, California 
Support the United parcel Service Partnership for state youth In Foster 
care and to assist in expandino and enhancinq this effort 

$0 DO S325000000 (S3.250 OOD 00) W 00 $000 

Pagel cf204 

000 2500000 (25,00000) 000 000 

000 500000 (500000) 000 000 

000 132,72500 (132,725 00) 000 000 

0 DO 154,98700 (164,987 DO) 0 OD 000 

000 111,30500 (111,305 00) 000 0 DO 

000 81 .6WOO (8160000) 000 000 

000 88,00000 (0565200) 000 (34800) 
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2001 Balance Grams Authorized Payments Made 20OZ Balance Amount Lopeed 
Grantee's Name and Description Brought Fomard for 2002 In 2002 Carried Fomard In 2002 

Youth Employment partnership 000 79,70600 (" 706 00) 3500000 000 
Oakland, California 
Support the United Parcel Service Partnership for youth in Foster Cam 
and to assist in "oandinc and enhancing this effort 

UvIng Classrooms Foundation 
Baltimore, Maryland 
Support UPS School to Career Partnership for Maryland Youth In Foster 
Cam and to assist In ~pandinq and enhancing this effort In the 
Marviand, washmoton D C and VInlinia recrion 

Institute for Gay III, Leablans Strategies Studies 
Amherst, Massachuwtts 
Support the study of the Implementation of Massachusetts Safe Scbools 
Initiative 

Seattle Neighborhood Group 
Seattle, Washington 
Support the development and implementation of a youth mapping 
strategy In Southwest, Seattle 

Center for Applied Research and Technical Assistance 
Baltimore, Maryland 
Support "rk mfated to vulnerable youth in transition and build on past 
research and development efforts 

Casey Family Services 
Baltimore, Maryland 
Suppo,T the mrk of Casey Family Semices 

University of North Carolina at Chapel Hill 
Chapel Hill, North Carolina 
Evaluation of Casey Family Services 

International Performing Arts 
Bridgeport, Connecticut 
Support Phauzi 11 development of the Sounds of the World alter school 
music program for Inner city children 

Vermont Campaign to End Childhood Hunger 
South Burlington, Vermont 
Support to fund a program coordinator for the Winooski Summer 
Program 

Page 2 of 204 

0 9 0 

000 170,60300 (170,603 00) 000 000 

000 55,ODO DO (5500000) 000 0 DO 

000 576100 (576100) 000 000 

000 43,82800 (43 828 OD) 000 000 

000 38,296 .882 00 (38,296,862 00) 000 000 

157,88788 000 000 157,88788 000 

000 10 .00000 (1000000) 0 DD 000 

000 10.00000 (10,00000) 000 000 
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2001 Balance Grant, Author,ced Payments Made 2002 Balsa" Amount Lapsed 
Grs.tee's Nsaie and Description Brought Forward for 2007 In 2002 Carried Forward In 2002 - 

Now Haven Family Alliance, Inc 000 15.000 00 (15,000 DO) 000 000 
New Haven, Connecticut 
Support familieu; through collaboration and partnerships 

NSPCC fiscal agent for Greater Lowell Family Resource 
Collaborative 000 1000000 (1000000) 000 000 
Boston, Massa&usetts 
Support to cover a portion of the work of the Collaborative In 
coordinating parents as community leaders and developing the 
Merrimack Valley Hub resource website 

West Rack Development as fiscal agent for Knowgimmicks Youth 
Empowerment Corporation 000 5,00000 (5,00000) 000 000 
Hamden, Connecticut 
Support to provide clothes and supplies for the upcoming school year 
for the winning Street Sell Toumament team and trophies thr the 
winners runners up and most valuable olavem 

Key Programs, Inc 000 9.10000 (9,10000) 000 000 
Framinham, Massachusetts 
Support Multi-DiscJpl/wry Ass~ent Teams to provide families with 
qoods not available thmuqh acvrimunity, resources 

Girls Scouts of Swift Water Council 000 525100 (5,251 00) 000 000 
Manchester, New Hampshire 
Support to Increase girl and adult participation In Girl Scouting 

Junta for Progressive Action, Inc coo 5.0D0 00 (500000) 000 000 
New Haven, Connecticut 
Support 'Me Neighborhood Place at Junta" an after school arts and 
cultural Proaram 

Family Services Woodfield as fiscal agent for Bridgeport Child 
Advocacv Coalition 000 10,00000 (1000000) 0 DO 000 
Bridgeport, Connecticut 
Support the 2002 Annual Breakfast Conference 

Connecticut Health Policy Project as fiscal agent for Student 
Health Outreach 15 DOO 00 000 (l 5,000 GO) 000 000 
New Haven, Connecticut 
Support outreach to eligible families to help them apply to the 
Healthcane for Uninsured Kids and Youth Procram 

Total I - Direct Services $172,687 .88 $42,587.728 00 ($42,547,380 00) $192,88788 ($34800 
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Grantee-9 Nao,D and Description Brought Famard for 2002 1 .2002 Carried Forward in 2002 

2 . System Reform 

2a . -Child Welfare 

Fund for the City of New York as fiscal agent for Agenda for 
Children Tomorrow 000 2500000 (25 000 DO) 000 000 
New York, New York 
Support to assist the Administration for Childrens Services budd an 
Inteorated neichborhood-based service dehverv system 

The University of Chicago, on behalf of the Chapin Hall Center for 
Children 000 60,00000 (00,00000) 000 000 
New York, New York 
Support planning for the creation of additional functions for New York 
City Administration for children's services web based reporting system 

Legal Action Center of the City of New vork~ Inc DOD 250,00000 (25000000) 000 000 
New York, New York 
Support the legal representation of parents and other adult caretakers 
In New York City's Family Court 

Southwest Key Program, Inc. as fiscal agent for the Voices of 
Youth 000 10000000 (100,000 00) 000 000 
Austin, Texas 
Support foster youth Involvement In training, policy development and 
other activities geared to raise awareness of the Issues faced by 
adolescents In the child welfare system 

Legal Information for Families Today 000 50,ODO 00 (5000000) 000 000 
New York, New York 
Support to provide legal inthrmatfor; to families In Family Court and for 
the development of a business plan 

St . Christopherv, Inc 000 10000000 (100,000 DO) 000 000 
Dobbs Ferry, New York 
Support to develop and strengthen strategies toward building a parent- 
focused child welfare acency 

The Legal Aid Society 000 150,00000 (150,000 00) 000 000 
New York, New York 
Support the Education Advocacy project 
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Grantee's Home and Description Brought Fomard In, 20D2 In 2002 C.rMd Fo~ard in 2002 

(100.DDO 00) 

(3000000) 

(100 000 00) 

(40000000) 

(128,546 00) 

(40,00000) 

(13000000) 

(250 ODO 00) 

Lawyers for Children, Inc 
New York, New York 
Support advocacy for children In foster care In New Yor* City through 
litigation, legislative analysis and community and Institutional analysis 

The Jericho Project 
New York, New York 
Support the Family Reunification Aftercare project 

National Black Child Development Institute, Inc 
Washington, DC 
Support the Social Indicators project In Seattle, Washington and New 
York New York 

Youth Law Center 
San Frandsco, California 
Support technical assistance to Family to Family granee$ In California, 
Kentuckv. North Carolina, Michican and Illinois 

University of North Carolina at Chapel Hill 
Chapel Hill, North Carolina 
Support to provide technical assistance on the use of data lbrself-
evaluation to states, agencies, and organizations Interested In the 
Family to Famllv model 

National Coalition for Child Protection Reform 
Alexandria, Virginia 
Support research and analysis of child welfare's efforts to prevent out-of 
home placement, and to disseminate the results through the national 
media 

The Regents of the University of California 
Berkeley, California 
Support to provide technical assistance on self evaluation to Los 
Angeles r~unty~ to the California State Child Welfare Leadership, and to 
other local Family to Family slow In the state 

American Public Human Services Association 
Washington, DC 
Support the national dissemination of the Family to Family wor* 

000 10000000 

0 DO 000 

60.ODO 00 000 

Page 5 al 204 

0 0 0 

000 30.00000 

50,00000 100,00000 

000 62500000 

000 12664600 

000 4000000 

000 130,00000 

000 310,00000 

000 000 

000 000 

5000000 000 

225 ODO 00 000 

000 000 

0 DO 000 
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2001 Balance Grants A uthomed payment, Made 2002 Balmn" Amount Lapsed 
Gra.tee's Name and Dencripsion Umught Fam%rd for 2002 In 2002 Carried Forward In 1002 

Child Welfare League of America, Inc 37 3S2 OD 37,50000 (37,50000) 37= 00 000 
Washington, DC 
Support for hichnical assistance to help child welfam agencies and 
housing authorities work together to strengthen vulnerable famllf~ 
thivach the Family Unification Proaram 

Youth Law Center 000 75,00000 (75,00000) 000 0 OD 
San Francisco, California 
Support to wor* with the Faith community to lown, a coithtfor; dwigried 
to learn about, participate In, and Sham msources with Los Angeles 
DCF5 systerri, and to advocate for their commun,des; and member 
fAMNds 

County of Los Angel" Department of Children and Family 
Services 346,01800 0 DO (30000000) 46,01800 000 
Los Angeles, California 
Support to plan and Implement the family to family initiative in Los 
Anceles 

American Hurrisme Association 3178325 12690200 (133,885 25) 000 (2500000) 
Englewood. Colorado 
Support to field fiest tools and protocols developed to ensum eftqctlw 
child welfare decision makino 

California State University Fullerton Foundation as fiscal agent 
for Center for Collaboration foir Children 129,92943 000 000 114.3110 79 ('15,54864) 
Fullerton, California 
Support for technical assistance regarding accountability for child and 
family outcomes In C411lownla and elsewhere 

Commonwealth of Pennsylvania 8 18700 000 000 000 (6113700) 
Harrisburg, Pennsylvania 
Support to continue the Implementation of family to family initiative In 
Pennsylvania 

Now Yorkers for Children, Inc 150,000, 00 000 (15%000 00) 000 Goo 
New York, New York 
Support a pilot project In the Bmnx, New York, to test out mom 
comprehensive services for Youth In the child welfare system 

State of Maryland, Department of Human Resources 100,DDD 00 000 (10000000) 000 000 
Baltimom, Maryland 
Support the implementation of the family to family Initiative 
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University of North Carolina at Chapel Hill 7.98300 000 000 000 (7.98300) 
Chapel Hill, North Carolina 
Support technical assistance to states, agencies and organizations 
Interested In implementing the family to family Initiative and work with 
the Special Child Welfare Advisciry Panel in New York 

Public Children Services Assoclation of Ohio 91,77003 000 0 OD 91,77003 0 OD 
Columbus, Ohio 
Support Ohio counties working cri the implementation of family to 
family and to provide for site visits to CJndnmH and Cleveland for other 
states lnte~ted in the model 

Family Violence Prevention Fund 37,55651 16500000 (202,558 51) 000 000 
San Francisco, California 
Support the Neighborhood Organizing for Change Project 

The Community Foundation for the National Capital Region 171.75200 000 (85,87600) 65 .87e 00 000 
Washington, DC 
Support technical assistance efforts related to the mform and 
neorganization of the DC OHS, Integration of the safe passairef; Initiative 
and exit strateoins for Me child welfare recelvershlo 

Aid to Children of Imprisoned Motherst Inc 5577500 000 (55.77500) 000 000 
Eastpoint, Georgia 
Support to promote knowledge development and the Identification of 
imsounces around Issues of children of incarcerated parents 

Juvenile Law Center 40.00000 000 (40,OGD 00) 0 OG 000 
Philadelphia, Pennsylvania 
Support the implementation of Improved programming for Aoster youth 
In Pennsylvania 

State of Illinois 350,00000 000 (17500000) 175,00000 000 
Springfield, Illinois 
Support the planning and Implementation of the Family to Family 
initiative beginning In the Austin and North Lawndale communities of 
Cook County, Illinois 

ChIldrams Rights, Inc 7500000 000 (7500000) 000 000 
New York, New York 
Support an Innovative, non-adversarial appmach to neforn, the child 
welfare system In Kansas 
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Drearriyard Drama Projea, Inc 10,00000 000 (1000000) 000 000 
New York, New York 
Support development of a comprehensive FamllylSchixil Collaboration 
model 

Children of Alcoholics Foundation, Inc I0 .D00 00 000 (10,00000) 000 000 
New York, New York 
Support advocacy for children and families Involved with the child 
welfam system due to substance abuse 

Legal Aid Society 75,00000 000 (75 .00000) 000 000 
Brooklyn, New York 
Support to pilot a domestic violence project in the Bronx, Now York, in 
which Legal Aid Attorneys and staff will help families to safely avoid 
child removals andlor speed safe reunification of families caught up In 
domestic violence situations 

exchange Club Child Abuse Prevention Center Of Now York, Inc 30,0DO DO 000 (30,0DO 00) 000 000 
White Plains, New York 
Support for the volunteer Parent Aide Program 

Vanderbilt University 000 194.80400 (175,000 00) 19,80000 (400) 
Nashville, Tennessee 
Support the work of the Technical Awsistance Committee In monitoring 
child welfare reform efforts In the State of Tenne~ 

ChIldriens Rights, Inc 000 90,000 DO (90,00000) 000 000 
New York, New York 
Support research by nationally recognized child welfare tteperts to 
support litigation on behalf of abused and neglected children 

Citizens Committee for Children of New York, Inc 000 177 .27e 00 (88 .&Ie 00) 88,63800 000 
New York, New York 
Support the New York City Child Welfare Advisory Panel 

Fund for the CRY of Now York an fiscal agent for the Center for 
Court Innovation 000 90,001) 00 (90,00000) 000 000 
New York, New York 
Support the New York City Family Court In the development of a plan 
for reftorrn 



Page 9 of 204 

0 0 0 

The Ann]* E Casvy Foundation, Inc. 052-1951681 Attachment 16 
Farm M PF for Calendar 2002 

2001 Balance Grant, Authorized Paymenits; Made 2002 Balance Amount Lapsed 
Grantee's Name . .it Description Brought Famard for 2002 In ZODI C.rHed F.mard 1 .2002 

Fund for the City of New York 000 15000000 (1 SO .000 00) 000 000 
New York, New York 
Support the Network Liaison Initiative 

Committee for Hispanic Children and Families, Inc 000 50.00000 (5000000) 0 DO 000 
New York, New York 
Support to build on the Issuw and concerns pnesented at the forum in 
April 2001, to assist the New York Administration for Childrens; Services 
to better serve latino families 

Child Welfare League of America 000 25 DOD 00 (25,00000) 000 000 
Washington, DC 
Support the participation of state adoption program managers at the 
national Child Wellare Leacue of America conlemnce 

KIDZ PAY, Inc 0 GO 1000000 (1 O .ODO 00) 0 DO 000 
Spnngfield, N" Jersey 
Provide general support 

STOP rT NOWI, Inc 000 9000000 (30,00000) 5000000 000 
Haydenville, Massachusetts 
Support a public health strategy to prevent child sexual abuse 

Center for the Study of Social Policy 700,00000 10000000 (800,000 00) 000 000 
Washingtonr DC 
Support the creation of the Center for Cornmunity Partnerships In Child 
Welfare 

Drsionnyard Drama Project, Inc 000 30'ODO 00 (30,00000) 000 000 
New York, New York 
Support to enable parents and children wught up In the child welfare 
systern to tell their story 

Citizens Committee for Children of New YoM Inc . as fiscal agent 
for the Now York Administration for ChIldrens Services 000 75,000 DD (75 .0()0 00) 000 000 
New York, New York 
Support the development of a trauma related training program for child 
welfare clients and staff Impacted by the World Trade Center attacks 

North American Council on Adoptable Children 000 2500000 (25 .000 00) 000 000 
St Paul, Minnesota 
Provide consultation to Family to Family grantees on methods to 
Improve permanency for children In out-of-home placement 
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State of Georgia, Department of Human Rej,ources 000 150,00000 (37,50000) 1 IZ500 00 000 
Atlanta, Georgia 
Support collaboration with The Bridge, a residential treatment program 

Child Welfare Polity and Practice Group 75,00000 000 (7500000) 000 000 
Montgomery, Alabama 
Support ongoing mforni, In the Georgia child welfare system 

American Humane Association 000 5,00000 (500000) 000 000 
Englewood, Colorado 
Support the Third National Roundtable on Implementing the Adoption 
and Safe Families Act 

Public Children Services Association of Ohio as fiscal agent for 
the Cuyahoga County Department of Children and Family 
Services 000 35,00000 (35,00000) 0 DO 000 
Columbus, Ohio 
Support Cuyahoga County's efforts to make the lessons, experience and 
tools of Family to Family available on-site to new states and cities 
Interested In the Initiative 

National Foster Parent Association 000 10,000 00 (1000000) 000 000 
Gig Harbor, Washington 
Support ten foster parents to attend the National Faster Parent 
Association, conferenm to be held In Nevada in May 2002 

3uvenile Law Center 208,00000 000 (208,000 00) 000 000 
Philadelphia, Pennsylvania 
Provide financial support for the National Family to Family conlel 

State of Termasessee 0 DO 175,000 00 (11267613) 62,32387 000 
Nashville, Tennessee 
Support planning tor the Implementation of Family to Family In the state 
of Tennessee 

Center for the Study of Social Policy 000 16,08500 (1608500) 000 000 
Washington, DC 
Support participation In the oversight committee (or the Nicholas vs, 
SCODDettal settlement 
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Child Welfare League of America 000 8999700 (8999700) 000 000 
Washington, DC 
Support the CWLA Commissioners Roundtable Aug 7-10, 2002, in 
Portland Maine 

State of North Carolina 250,00000 100 000 DO (350,000 00) 000 000 
Raleigh, North Carolina 
Support to plan and implement family to family Initiative in the rive 
largest counties in the State of North Carolina 

Cuyahoga County Dept of Children and Family Semlcw 000 10000000 (5000000) 50,00000 000 
Cleveland, Ohio 
Support the expansion of the STARTpnogram at the Cuyahoga County 
Department of Children and Family Services In Cleveland, Ohio 

Jefferson County, Alabama Department of Human Resources 15000000 10000000 (15000000) 10000000 000 
Binningham, Alabama 
Support Jefferson County, Alabama In the Implementation of Family to 
Family In Birmingham, Alabama and throughout the county 

State of Missouri 000 15000000 (150,000 00) 000 000 
Jefferson, Missouri 
Support planning for the Implementation of Family to Family and the 
Integration of the Family to Family Community Child Protection work 

Kentucky Cabinet for Families and Children &90.000 00 250,000 DO (450,000 00) 15000000 000 
Louisville, Kentucky 
Support Family to Family and community child protection Initiatives In 
Louisville, Kentucky 

County of Santa Clara, Department of Family and Childrens 
se"Icies 350,00000 20000000 (35000000) 200,00000 000 
San lose, California 
Support to plan and Implement the Family to Family Initiative 
throuighout Santa Clam County, California 

Child and Family Semices Agency 000 11000000 000 11000000 000 
Washington, DC 
Support the My Community, My Children Coordinator 
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Legal Servicies for Chlidmn, Inc 000 10000000 (50 .ODO DO) 50 ODO DO 000 
San Francisco, California 
Support the development of model standards for gay children in state 
custody 

State of Oregon Department of Human Resources 2150600 25000000 000 250,00000 (21,506 00) 
Salem, Oregon 
Support a child welfare reform effort In Oregon 

Coppin State College Development 000 1,20000 000 120000 000 
Baltimore, Maryland 
Support for a Christmas celebration for Baltimore City kinship am 
viroviders 

3uvenfle Law Center 000 9500000 000 95,00000 000 
Philadelphia, Pennsylvania 
Support youth aging out of foster am In Pennsylvania and New York 
City . twusino on educatfonal needs 

City and County of San Francisco 000 250,00000 000 25000000 000 
San Francisco, California 
Support to plan and Implement the Family to Family Initiative 

Georgia Department of Human Resiources 0 00 149 .121 DO 000 14912100 000 
Atlanta, Georgia 
Support efforts to change practice for childmn entering out-of-home 
placement In Fulton County, Geomia 

State of Colorado 20000000 35000000 (176 ODO 00) 37500000 000 
Denver, Colorado 
Support to enable the Department of Human Services to implement the 
Family to Family Initiative throughout the state, beginning In Denver 
and El Paw Counties 

State of South Carolina, Dept of Social Services 000 15000000 (150,DOOOO) 000 000 
Columbia, South Carolina 
Support implementation of four key strategies of Family to Family 

National Indian Child Welfare Amodation, Inc 000 2000000 (20,00000) 000 000 
Portland, Malne 
Support a Permanency Planning Strategic Action Fomm to promote safe 
and stable placement for Indian children and to provide Technical 
Assistance to tribal leaders in New Mexim 
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Cuyahoga County Department of Children and Family Semicies 000 50.ODO 00 (50,000 DO) 000 000 
Cleveland, Ohio 
Support the development of a self evaluation process tied to strategic 
olannina for the aqency 

Washington University 000 17 476 DO (1747600) 000 000 
St Louis, Missouri 
Support the development of "If evaluation within the public child 
welfare system In St Louis, Missouri 

Connecting Point 000 2625000 (26,25000) 000 000 
Toledo, Ohio 
Provide technical assistance to the Jefferson County Department of 
Human Resources In establishing crisis response and intervention 
services within the Public wellans acency 

Communications Consortium Media Center 000 7500000 (75 000 00) 000 000 
Washington, DC 
Support the national dissemination work of Family to Family by 
provid,nar media support to states and oroanizatforts 

Juvenile Low Center 000 260,00000 (260.DOO 00) 000 000 
Philadelphia, Pennsylvania 
Support technical assistance to Family to Family grantees 

2b 4uvenile Justice 

Santa Crux County California 75,00000 150,00000 (17,802 DO) 207,19800 000 
Santa Cruz, California 
Support Santa Cnnr County, California to solidify Its Juvenile detention 
rethrms and to serve as a host site for otherjurisdictions seeking to 
replicate the Juvenile Detention Alternatives Initiative 

Nova Southeastern University 000 250,00000 (250,000 00) 000 000 
Ft Lauderdale, Florida 
Support technical assistance activities tojurisdictJons seeking to 
replicate the strategies of the Juvenile Detention Alternatives Initiative 
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Tha Trustees of Columbia University In the City of New York 54,16800 5000000 (10000000) 4,16800 000 
New York, New York 
Provide support for empirical research to Investigate the impact of 
prosecuting and Incarcerating juveniles In the adult crinninallustice 
system 

Cook County, Illinois 275.00000 150,00000 (278 .950 00) 146,05000 000 
Chicago, 1111nols 
Support to solidify juvenile detention mforms and enable Cook County 
to wrve as a host site flarjuriscfIctlons seeking to replicate the Juvenile 
Detention Alternatives Initiative 

Multnomah County, Department of Juvenile and Adult 
Community Justice 000 203,50000 (170,000 00) 33,50000 000 
Portland, Oregon 
Support to solidify detention nerorms and to serve as a host for other 
jurisdictions seeking to replicate the Juvenile Detention Alternatives 
Initiative 

Advocates for Children & Youth 000 79 ODO 00 (79,000 OD) 000 000 
Baltimore, Maryland 
Support policy analysis and advocacy by a coalition of organizations 
seeking to improve Juvenile Justice In Maryland 

Youth Law Center 000 100,00000 (1 D(),D00 00) 000 0 DO 
San Francisco, Callfomla 
Support 'Building Blocks for Youth/a multi-faceted public will building 
campaign to protect minority youth In the justice system and to 
promote rational and effective Juvenile lustice dolicies 

Center on Juvenile and Criminal Justice 000 100,00000 (100,000 00) 000 000 
San FriincIsco, California 
Support a campaign by the Center on Juvenile and Criminal Justice to 
alter public opinion abourJuvenfle crime andjustice and to support 
dissemination and mplication of the Juvenile Detention Altemi;bves 
Initiative 

The City of Now York, Commissioner of Finance 58,50165 000 000 5850165 000 
New York, New York 
Support for the implementation of the Juvenile Detention Alternative 
Initiative 

Fifth Avenue Committee, Inc 75,00000 000 (75,00000) 000 000 
Brooklyn, New York 
Support to build and expand the No Mom Youth Jallsl Campaign 
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Cook County, Illinois 88,690 OD 000 (88 690 DO) 000 000 
Chicago, Illinois 
Support for the Implementation of the Juvenile Detention 011temativa 
Initiative 

State of Georgia, Department of Juvenile Justice 200.00000 000 (125,000 00) 75,00000 000 
Atlanta, Georgia 
SupporrJuverille detention reform efforts In Georgia 

Ella Baker Center for Muman Rights 13.00000 110,424 DO (12342400) 000 000 
San Francisco, California 
Support the 'Books Not Bars' pubhc education campaign and to mobilize 
Youth in support of luvenife deterdw reform, 

Sacramento County, California 86.18843 000 000 8540143 (78500) 
Sacramento, California 
Support Sacramento County, California to same as a host site for other 
jurisdictions seeking to replicate the mform strategies of the Juvenile 
Detention Altematives; Initiative 

Sacramento County, California 25.00000 000 000 2500000 000 
Sacramento, Callfomla 
Support to enable Sacramento County to serve as a host site for 
jurisdictions seeking to learn about,juvende detention reform efforts 

The Sentencing Project 9.43200 000 000 000 (9,43200) 
Washington, DC 
Support to provide technical assistance to jurisdictions participating In 
the Juvenile Detention Alternatives Initiative 

Center an Juvenile and Criminal Justice 125 000 DO 000 (125 .DDO 00) 000 000 
San Francisce, California 
Support technical asslistance relevant to the replication of detention 
efforts 

Northwestern Universilty, School of Law, Childnen and Family 
Justice, Center 50.ODO 00 000 000 5000000 000 
Chicago, Illinois 
Support public will building activities and publications related to the 
centennial of the lbundino of the luvenfle court 
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Bastion College Juvenile Rights Advocacy Project 2,87600 000 000 000 (2,87600) 
Newton Center, Massachusetts 
Support to enable the Boston College Juvenile Advocacy Project to 
produce two monographs on effective advocacy technlqu~ for girls 
detained In the hivenlie fustice system 

Florida Justice Institute, Inc 000 7500000 (7500000) 000 000 
Miami, Florida 
Support a multi-faceted campaign designed to eliminate the death 
Penalty for luvenlies 

Juvenile Low Center 000 8000000 (80,ODO 00) 000 000 
Philadelphia, Pennsylvania 

Support for the development of self-evaluatIon capacities that will 
enable It to awess the Impact of Its wor* on outcomes for children 

Amoricaln Bar Association Fund for Justices and Education 50.00000 100.DOO 00 (150,000 00) 000 000 
Washington, DC 
Support the National Juvenile Defender Center to provide training and 
assistance to Indigent defense offlces serving youth In the Juvenile 
iustim system 

Trustessis of Boston College 000 100,00000 (10000000) 000 000 
Newton Centre, Massachusietts 
Support a 'Girls Justice InflUative'designed to promote awamness of 
spwal Issues and effective practicw related to girls In the Juvenile 
lustice system 

Santa Clare County 000 125,00000 (e2,500 00) 62,50000 000 
San Jose, California 
Support the design and Implementation of a Juvenile detention reform 
as Part of'Juvenfle Detention Altemtive Initiative 

Delawara Department of Servicass for Children, Youth and Their 
Families 39.93500 85.00500 (12500000) 000 000 
Wilmington, Delaware 
Support the Implementation ofjuvenfle detention refflorm 

Ada County Jurvenfla Court Services 77,50000 112,71700 (7750000) 112,71700 000 
Bolse, Idaho 
Support to design and lmplementjuvenile detention mforril strategies 
as part of Juvenile Detention Alternatives Initiative 



0 

Page 17 of 2N 

0 0 

TheAnnioE Casury Foundation, Inc 952-1951681 Attachment 16 
Form 990 PF for Calendar 200Z 

2001 Balance Grants Authorized Ii.yesent, Made 2002 Balance Amount Lapsed 
Grant"', Name and Description Broutht Forward for 2002 In 2002 Ca,led Forward ln2002 

Baltimore City Foundation as fiscal agent for the Chsoult Court for 
Baltimore City 5000000 108,50000 (5000000) 108,50000 000 
Baltimore, Maryland 

Support Baltimore City's Juvenile Court Detention Relomin Initiative 

State of New Maxim, Department of Children, Youth and Families 000 20000000 000 200,00000 0 DO 
Santa Fe, New Mexico 
Support the design and implementation ofjuvenite detention reforms as 
part of the Juvenile Detention Alternatives Initiative 

Northwestern University 100.00000 50.00000 (98,47500) 51.52500 000 
Chicago, Illinois 
Support the design, Implementation and dmimentation ofa legal 
specialty in adolescent law In order to promote mom holistic and 
comprehensive responses to the needs of teenagers as they make their 
transition Into adulthood 

Bill Wilson Marriage and Family Counseling Center 000 10 000 DO (1000000) 000 000 
Santa Clara, California 

Support to establish a youth advosnacy pnoject to Influence and build 
support forjuvenife detention reforms In Santa Clara County, California 

Chlcaagcs Metropolis 2020 000 75,00000 (75,00000) 000 000 
Chicago, Illinois 
Support the JusticeiMolence Pnoject 

New Maxim Council on Crime and Delinquency 000 40,00000 (40.00000) 000 000 
Albuquerque, New Mexico 

Support a statewide task force to ass;ess and make recommendatlons 
regarding changes in New 14exim's Children's Code 

Board of Cuyahoga County Consmiesionams 000 1550000 (15,50000) 000 000 
Cleveland, Ohio 
Support travel to Juvenile Detention Alternatives Initiative model sites 
to Informt the county's detention mtb= eflbrts 

Superior Court of California, County of San Framclisces, 000 129.25100 (65,00000) 84,251 00 000 
San Francisco, California 
Support activities related to the replication of the Juvenile Detention 
Alternatives Initiative 
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Now Hampshire 3udicial Branch 206100 71,17600 (71,17800) 206100 000 
Concord, New Hampshire 
Support statewide reform efforts aimed at reducing Inappropriate 
secure detention 

Ventura County Board of Supernil"ra 000 12658800 (6329400) 6329,400 000 
Ventura, California 
Support activities related to the replication of the Juvenile Detention 
Alternatives Initiative 

Youth Network Council 20000000 000 If 00 ODO 00) 100,00000 000 
Chicago, Illinois 
Support to promote and assist the introduction of detention reforms 
thmuchout Illinois 

Bernatillo County 3uvenile Detention Center 10000000 10000000 (8438853) 115,611 47 000 
Albuquerque, New Mexico 
Support design and implementation of Juvenile detention reforms as 
pan of the Juvenile Detention Alternatives Initiative 

National 3uvenile Detention Association 000 2500000 (25 ODD 00) 000 000 
Richmond, Kentucky 
Support to pnovide technical assistance to jurisdictions replicating the 
Juvenile Detention Altemustive InIbative 

Center for Community Alternatives 000 23,50000 (2350000) 000 000 
Syracuse, New York 
Support to provide technical assistance to jurisdictions implementing 
the reform strategies of the Juvenile Detention Alternatives Initiative 

Southwest Key Program, Inc 2500000 25,ODO 00 (25,00000) 25,00000 000 
Austin, Texas 
Support to provide Technical Assistance to the Juvenile Detention 
Alternatives Initiative 

National Center an Institutions and Alternatives 30,00000 93,00000 (12300000) 000 000 
Alexandria, Virginia 
Support to assist the Maryland Department of Juvenile Justice In 
reducing Its Institutional populationsand especially Its awaiting 
placement caseload 
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Friends of the Island Academy 60,00000 1250000 (72.50000) 000 000 
New York, New York 
Support production of two videos documenting the work and 
accomplishments of the model sites from the Juvenile Detention 
Alternatives Initiative 

Youth Law Center 75,00000 000 (7500000) 000 000 
San Francisco, California 
Support for technical assistance to sit~ replicating the Juvenile 
Detention Altenui;tlveS Initiative 

John Howard Association 1000000 000 (10,000 OD) 000 000 
Chicago, Illinois 
Support to conduct Inspections of the Cook County Juvenile Detentron 
Center and DraWra reports on findinas 

Catholic University of America as fiscal agent for Juvenile Justice 
FaMllY Advoca" Initiative and Resources 12,00000 000 000 12,00000 000 
Washington, DC 
Support Juvenile Justice Family Advocacy Initiative A Resouncets In 
preparation of ex~utive summaries to the Pathways to Juvenile 
Detention Reformis 

Youth Law Center 000 49,55000 (49,55000) 000 000 
San Francisco, California 
Support the W Haywood Bums Institute 

Missouri Juvenile Justice Association 000 1500000 (1500000) 000 000 
3efferson City, MIssouri 
Support the Missouri division of youth service to same as a model youth 
corrections site 

Ticles Center 000 2500000 (2500000) 000 000 
San Francisco, California 
Support rasearch and writing of a report detailing the social, economic, 
and human cost of unnecessary use of secure a Juvenile detention 

Juvenile Law Center 15,00000 101 .00000 (25,ODO 00) 91,000 DO 0 DD 
Philadelphia, Pennsylvania 
Support to provide technical assistance an detention rellim, and other 
activities designed to take Juvenile Dententlon Alternatives Initiative to 
scale In selected counties In Illinois 
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Tides Center 000 75,00000 S0.0D0 00) 25 000 DO 000 
San Francisco, California 
Support to provide technical assistance to jurisdictions making to 
reolicitte Juvenile Dentention Alternatives Initiative 

National Council an Crime & Delinquency Resenarch Center 000 11 54000 (1154000) 000 000 
Oakland, California 
Support the development of a data collection handbook for use by 
Juvenile Detention Alternatives Initiative reDlication sites 

Pretrial Services Resource Center 000 18,41100 (18,41100) 000 000 
Washington, DC 
Support technical assistance to Jurisdiction replicating the Juvenile 
Detention Alternative Initiative 

National C"Iltion of State Juvenile Justice Advocacy Groups 000 625000 (625000) 000 000 
Washington, DC 
Support to promote, facilitate and support the expansion and replic;stion 
of the Juvenile Detention Alternatives Initiative 

Baltimore City Health Department 000 1000000 (10,DDO 00) 000 000 
Baltimore, Maryland 
Support the effort to organize and convene a city wide conference on 
Youth crime and solution 

Youth Advocate Program, Inc 000 5,OOD DO (500000) 000 000 
Harrisburg, Pennsylvania 
Support the November 2002 Youth Advocates Program's Statewide 
Conference aimed at promoting best practices In Juvenile justice, child 
welfare and mental health 

2c -Community Sarety and Justic 

DC Exchange 000 20,0D) 00 000 20 .ODO 00 000 
McClean, Virginia 
Support an assessment of the indigent defense system forJuveniles In 
Maryland 

Fifth Avenue Committee, Inc 000 200 .ODO 00 (10000000) 10000000 000 
Brooklyn, New York 
Support the 'Developing Justice In South Brooklyn'lorclect 
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National Youth Employment C;oalltlon, Inc 73,45800 IDO.DDO 00 (12345800) 50,00000 000 
Washington, DC 
Develop a set of 'tools' for use by juvenile justice system 
administrators, employers and oommunity based youth organizations In 
Improving economic opportunity and transition to adulthood for youthful 
offienders 

President and Follows of Harvard College 0 DD 15000000 (1 50,0DO 00) 000 000 
Boston, Massachusetts 
Support a national firearm Injury reporting mifter to gather essential 
Information that can Inform, public policies about reducing gun-related 
Infuries and deaths 

Medical College of Wisconsin, Inc 7500000 26 DDO 00 (7500000) 26,00000 000 
Milwaukee, Wisconsin 
Support a Model Collaboration Involving a Violent Injury Reporting 
System and a Child Adv~cv Organizadon 

Northwestern University School of Law Children and Family 
3ustice Center 10 318 DO 000 000 19,31600 000 
Chicago, Illinois 
Development of community tnbunals for youth In three Chicago 
netchborhoods 

Police Executive ROSQ4uTch Forum 50,000 DO 000 (50,000 DO) 000 000 
Washington, OC 
Support the production of publications of effective models of community 
poficino and stratecies for orowinif the field 

National Crime Prevention Council, Inc 000 300,00000 (15000000) 15000000 000 
Washington, DC 
Support a multi-state Initiative designed to embed prevention In state 
policy and Practice 

PAX, Inc. 70.00000 000 (7000000) 000 0 DO 
New York, New York 
Support extensive research on the message effectivenez of the ASK 
Campaign within minority and economically disadvantaged communities 
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Osbanne Association, Inc 7510000 75,00000 (11510000) 3500000 000 
Long Island, New York 
Support returning prisoners and prepare a Technical Assistance 
Resource Center guide that documents best practfc~ for promoting 
reintegration of ex-offenders within both their families and their 
neighborhoods 

Rhode Island Family Ufa Center 000 75.000 00 000 7500000 000 
Providence, Rhode Island 
Support administration and Infrastructure for the Rhode Island Family 
Life Center 

Urban Institute 000 250,00000 (25000000) 000 0 00 
Washington, DC 
Support a multi-year, multi-site study of the challenges of prisoner 
reentry In the areas ofpublic safety~ public health, community well- 
beino employment housing and family stability 

The Handgun Epidemic Lowering Plan Network 000 1000000 (10.00000) 000 000 
Chicago, Illinois 
Support the October 2002, HELP network Conference entitled Nonfatal 
Gun Imuries The Untold Story 

New York Academy of Medicine as f1s"I agent for Doctom 
Against Mandoun Injury, 0 DD 10,00000 000 10,00000 000 
New York, New Yor* 
Support doctors against Handgun Injury 

3ohns Hopkins University 45,00000 50 ODO 00 (45,00000) 50 000 OD 000 
Baltimore, Maryland 
Support for Johns Hopkins University to expand the nole as a key 
advisor and broker of Information withriand or between gun 
manufacturers, lealslatunes Inventors. and advocateS 

The National Academy of Science 000 54,00000 000 54 OOD DO 000 
Washington, DC 
Support a study to Improve research on firearms 

North Lowndale Employment Network 6031000 200,00000 (160 .310 00) 100.00000 0 DO 
Chicago, Illinois 
Support for the Ex-Offender Employment Service Network's continued 
Implementation and expansion 
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National Funding Collaborative on Violence Prevention, Inc 000 10000000 (5000000) 50,00000 0 DO 
Washington, DC 
Support a community-based violence prevention Initiative and the 
development of a national resource center on violence prevention 

Youth Law Center DOO 7500000 (75,0DO 00) 000 000 
San Francisco, California 

Support the development ofa network of 'kidigenouS'aDminunity-based 
programs serving minority youth In the juvenile justice system 

The National Center for Neighborhood Enterprise 0 DO 1 00,ODO 00 (100,000 00) 000 000 
Washington, DC 
Support the ImpAementabon of a neighborhood-scale of the litalencr 
Free Zones Initiative In Wards 7 and 8 in Washington, D C 

2d - Education 

The University of Chicago 
Chicago, Illinois 
Support the Center for School Improvement School Design program 

Bro,okings InicUtution 
Washington, DC 
Support the National Working Commission on Choice In K-12 Education 

Teaching for Change 
Washington, DC 
Support to Identify the data elements required for a publicly accessible 
database developed and maintained by the Washington, DC State 
Education Officit on charter and public schools and produce a report on 
113 findincs, 

ArnerICA111 Enterprise Institute for Public Policy Research 
Washington, DC 
Support the documentation of how public school choice provisions of the 
recently reauthorized Elementary and Secondary Education Act, No Child 
Left Behind Act . are implemented . 

60 DOO 00 126,00000 (184,985 00) 000 (1500) 
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The Third Way Foundation, Inc 000 50 .D00 00 (50.00000) 000 000 
Washington, DC 
Support a planning Phase to help build a national charter school 
movement 

The philanthropy Roundtable 000 1500000 (15,00000) 000 000 
Washington, DC 
Support meetings for a seminar on excellence In educational 
philanthrops, in 2 cities 

Center for Eciuc~atlon Reform 000 75,00000 (25 .00000) 5000000 000 
Washington, DC 
Support the National Charter School Directory 

Now Schools Fund 0 DO 15000000 (150,000 00) 000 000 
San Francisco, California 
Support do<:umentatilovi of lenciris learned In working with nine 
investments by building a knowledge management system that Impacts 
and Influences the education field's knowledge of how best to creata 
new schools 

Boston Foundation, Inc 0 DO 25,00000 (25,00000) 000 000 
Boston, Massachusetts 
Support a research project on lessens learned from the private 
risanacrement of oublk schools 

RAND Corporation 000 50,00000 0 DD 5000000 000 
Santa Monica, California 
Support the assessment of educational vouchers, charter schools and 
tax subsides as pnesented in the book, Rhetoric Venus Reality 

Greater Indianapolis Progresus Committee, Inc 000 125,00000 (12500000) 000 000 
Indianapolis, Indiana 
Support the development of a comprehensive charter school 
accountability system to be administered out of the City of Indianapolis 
Mavor's Office 

New Amerh;a Foundation 3800000 125,00000 (113.000 00) 5000000 000 
Cambridge, Massachusetts 
Support to develop an Integmted theory of charter school 
entrepreneurship 
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The New Teacher Project 000 7500000 (7500000) 0 DO 000 
New York, New York 
Support an actionable public information and reform strategy that will 
help school districts mforna their teacher-hiring systems to meet 
teacher vacancy needs 

Teach for America, Inc 000 70,00000 (7000000) 000 000 
New York, New York 
Support to Increase the effectiveness; of its recruitment of teachers from 
dwerse backorounds 

Teach for America, Inc 0 DO 6000000 (60,00000) 000 000 
New York, New York 
Support efforts to attract and retain teachers In Baltimore and 
Washinoton, DC by sponsorina members in each reclon 

Foundations, Inc 000 200,00000 000 200,00000 000 
Morristown, New Jersey 
Support to create the Martin Luther King neighborhood network of 
charter schools 

The Prichard Committee, for Academic Excellence 000 150,00000 (150.000 00) 000 000 
Lexington, Kentucky 
Support a planning process that will develop a business plan descnblng 
how the Prichard Committee lbr Academic Excellence can become self- 
suDocrtino 

Son Diego City Schools 000 200 DDO 00 (100,000 00) 100.00000 000 
San Dlego, Callfornia 
Support communications, engagement, and outreach efflort of the San 
Diego school district's Blueprint for Student Success to families, staff 
and the communite 

Pmjact Grad - Atlanta, Inc 000 250,00D 00 (250.000 00) 000 000 
Atlanta, Georgia 
Support the implementation of the Project Graduation Really Achieves 
Dreams Procram 

Valley, Inc. 000 80,00000 (40,00000) 40,00000 000 
New York, New York 
Support Wadleigh Secondary School-Based Community Center as a 
Beacon School demonstration site and to support and further develop 
the Beacon School Community partnership 
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Fund for the City of New York 10000000 375.00000 (475,000 00) 000 000 
New York, New York 
Support to sustain and expand technical assistance to the New York City 
Beacons and to help demons"te their oci5itive Impacts 

Rhasidlen Centers for Children as Families, Inc 
New York, New York 

Support Rheedlen's Countee Cullen Community Center Beacon and 
Booker 7' Washington as a demonstration and technical site in 2002 

Cross, City Campaign for Urban School Reform 
Chicago, Illinois 
Support system-wide school reform in at feast seven cities through 
cross-sites; study visits, parent and community leadership development, 
and a national network 

New York University 
New York, New York 
Support Community Schools Technic:al Assistance to Neighborhood 
Transformation/Famity Development sites 

Institute for Responsive Education as fiscal agent for the Boston 
Parents Organizing Network 
Boston, Massachusetts 
Support the Boston Parents Organizing Network 

Interfaith Education Fund 
Austin, Texas 
Support ongoing school reform efforts In Texas school districts 

Marquette University 
Milwaukee, Wisconsin 
Support a comprehensive schocil design, development center, and 
facilities Incubator 

National Urban League, Inc 
New York, New York 
Support for the Community and Family Development Institute, a 
training component for parents and community stakeholders on 
academic success 
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The Ecluication Trust 000 75,00000 (75 ODO 00) 000 0 DO 
Washington, DC 
Support advanong standards-based education nii with parents and 
community oroutis 

University of Washington 000 IDD,000 00 (100,000 00) 000 000 
Seattle, Washington 
Support the 'New Schools for Urban Neightiorhoods'incubator project 
and NTIFD site work 

Center for Policy Studies as Fiscal Agent for the Charter Friends 
National Network 000 15000000 (15000000) 000 000 
St Paul, Minnesota 
Support for a pmject on Technical Assistance to Community-Based 
Charter Schools 

State of Maryland 85,000 DO 10000000 (165,332 00) 1966800 000 
Baltimore, Maryland 
Support a mobliltylstability study with a view towards determining the 
extent to which student and family mobility have a direct bearing w 
student mricumance on the MSPAP 

Kentucky School Reforria Corporation 7500000 000 (7500000) 000 000 
Lexington, Kentucky 
Support the Kentucky Best Practices lomjex:t and the Partnership Cadre 
for School and Community Improvement 

City of Providence 3500000 000 (35 .000 DO) 000 000 
Providence, Rhode Island 
Support the Gilbert Middle School Parent Edui:aHon and Leadership 
Protect 

Center for Innovative Schools as fiscal agent for Small Schools 
Workshop 4000000 000 (4000000) 000 000 
Chicago, Illinois 
Support training activities for Baltimore, Maryland educators and 
oroanizers 

Foundations, Inc 000 35000000 (350,000 DO) 000 000 
Moorestown, New lersey 
Support technical assistance to Philadelphia charter schools 
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New York University 100.DOO 00 000 (10000000) 000 000 
New York, New York 
Support the research project 'Going Charter The Effects of Charter 
Status In New Yor* City on Autonomy, FInance, Accountability and 
School Supports' 

Advocates for Children and Youth ~'000 00 000 (7,000 DO) 0 DO 000 
Baltimore, Maryland 

Support for analysis of Balumore City/County school expenditures 
related to earlier work on Maryland education finance 

Multnomah County, Oregon 10000000 000 (99,99951) 000 (049) 
Portland, Oregon 

Support tommunity partnership and community bulloing Initiatives 

California Tomorrow 10000000 000 (10000000) 000 000 
Oakland, California 
Develop materials for schoollcommunity programs for Immigrant family 
Issuets 

Chapin Hall Center for Children 6150000 000 (6150000) 000 000 
Chicago, Illinois 
Support After School Matters, a non pnofit organization offering out-cf- 
school opportunities for young people In Chicago 

Learning Matters, Inc 75,DOO 00 000 (75,00000) 000 000 
New York, New York 
Production of a documentary, radio and other coverage of education 
reform Issues In the US 

Concerned Black Parents and Citizens of South Brunswick, New 
Jersey 000 5 000 DO (5.00000) 000 000 
Dayton, New Jersey 

General support for the South Brunswick Freedom School Program 

SEED Public Charter School of Washington, D C. 1 is 000 00 5000000 (115.000 00) 5000000 000 
Washington, DC 
Support the parent and community relations program 
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DC Public Charter School Resources Center " fiscal agent for the 
DC Public Charter School Cooiserative 000 100.ODO 00 (100,000 00) 000 000 
Washington, DC 
Support to provide Special Education S~Jces through the OC Public 
Charter School Cooperative 

Bay Area Coalition of Equitable Schools 000 1()0,00000 (10000000) 000 000 
Oakland, California 
Provide technical assistance to three school design teams from the 
Making Connections lower San Antonio neighborhood In their effort to 
create three new small schools 

National Council of La Ram IDO 000 00 125 ODO 00 (175,000 00) 50 ODD 00 000 
Washington, DC 
Support to Improve the quality of mmmunity-based schools serving 
LaVno students, English language learners, and their families and 
develoo materials to suooort this effort 

Urban Institute 000 200,00000 (200,000 00) 000 000 
Washington, DC 

Support evaluation of the Opportunity Scholarship program in Rorfda 

Mary Rigg Neighborhood Center as flacad agent for the 
Washington Community School 0 DO 50,00000 (5000000) 0 OD 000 
Indianapolis, Indiana 

Support the Washington Middle School Community School Program 

Bradley Technology and Trade School Foundation, Inc 000 5D,000 00 000 5000000 000 
Milwaukee, Wiswnsin 
Support the development and Implementation of a parent Involvement 
and family strengthening program at the Lynda and Harry Bradley 
Technoloov and Trade Hich School 

Boys & Girls Clubs of Central Iowa, Inc 0 DO 50,00000 (5000000) 0 DO 000 
Des Moines, Iowa 
Support the planning and development of a community school to be 
opened In the Des Moines, Iowa Maknic Connection site 

Metropolitan Organizations for Poraple 000 5D.000 00 000 50 000 OD 000 
Denver, Colorado 
Organize and strengthen the capacity ofparents to be Involved In their 
children's education In Denver, C41orado's Making Connections 
nelahborhood school feeder dattem 



0 9 0 

Page 30 of 204 

The Annie E Casty Foundation, Inc . 052-1951681 Attachment 15 
Farm 990 IF IOT Calendar 2002 

ZDDI Balance Crants Anthortred Payments Made 2002 Balance Amount Lapsed 
Grantee's Name and Description Brought Fo~ard for 2002 In zooz Carried Fo~.rd 102002 

High Tech High Foundation 0 DO 5000000 (50,0D0 DO) 000 000 
San Diego, California 
Support far the High Tech High's Academic Internship Program 

Big Picture Company, Inc . as fecal agent for the Metropolitan 
Regional Career and TecArilml Center 000 50,00000 (50,00000) 000 000 
Providence, Rhode Island 
Support the Metropolitan Regional Career and Techn,c:al Center's eftnts 
to engage community residents in the planning and opening of Its new 
campus in South Providence. Rhode rsland 

See Forever Foundation 0 DO 5000000 (50 ODO 00) 000 000 
Washington, DC 
Create a 'how to' manual and collection of materials that will serve as 
basis for developing a plan to eirpand the Maya Angelou Public Charter 
Sdwol to seirve the needs of additional young people In the District of 
Columbia 

Martin University as flscai agent for the Southeast Neighborhood 
Development and the Martindale Brightwood Neighborhood 000 5000000 (50,00000) 000 000 
Indianapolis, Indiana 
Support for two community organizers who will wor* with the 
Martindale-Brightwood and Southeast Indianapolis communities in 
Indiana to plan two new community schools 

Disbrict of Columbia Public Schools 50.ODD 00 50 0150 00 (100 .000 00) 000 000 
Washington, DC 
Create family focused partnerships in the D)Strfct of Columbias Ward 7 
transforrnation schwis 

Dudley Street Neighborhood Initiative 000 50,00000 000 50,00D 00 000 
Roxbury, Massachusetts 
Support the planning and implementation of the Orchard Garden Pilot 
School 

City of Richmond 000 4,00000 (4 .00000) 000 000 
Richmond, Virginia 
Provide support for the City of Richmond's 2002 Summit for Education 
Excellence 

Marynnount Academy of Santa Barbara 000 1500000 (15 DW 00) 000 000 
Santa Barbara, California 
Support to linivide scholarship funds for a student from a culturally 
diverse backilmund to ennoll In the 200212003 academic year 
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Grantmakers for Education 
Portland Oregon 
Support a three day professional development Institute for education 
funders an Improving education grantmaking and Its Impact, Influence 
and Arverace 

Black Alliance for Educational Option 
Milwaukee, Wisconsin 
Support the Annual meeting of the Alflarce in Dallas, Texas, 2003 

Inincilect Look 
Seattle, Washington 
Support Vie creation of a community school In the White Center 
community of Seattle, Washington 

Harriet Tubman Charter School 
Bronx, New York 
Support documentation of the pilot effort associated with Parent 
Aczdemv 

The Accelerated School 
Los Angeles, California 
Support Student, Family, and Community Semices Program 

Institute for Resporisive Education 
Boston, Massachusetts 
Create a training and assistance module for Strengthening Families, 
Strengthening Schools toolkit being developed for Making Connections 
sites 

2e -Early Childhood 

National Black Child Development Institute, Inc 
Washington, DC 
General support for cost of operations 

National Association of Child Advocates 
Washington, DC 
Support policy advocacy projects in Illinois, Rhode Island a Virginia for 
"pending and improving services for Infants, toddlers and their parents 
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000 100,00000 

000 50.00000 

000 100 ODO 00 

0 DO 5000000 

000 75,00000 000 75,00000 Privaident and Directors of Georgetown College 
Washington, DC 
Support the identification and development of tools, toolkits, website 
materials and CD ROMS for treating comprehensive early childhood 
systems to Improve school neadlne~ In low - Income neighborhoods 
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National Lemming Institute 
Fairfax, Virginia 
Improve child care quality through the development of State systems 
templates for using the military child care model In four states, with 
potential nationwide applicability 

National Haalthy Start Aussiodation 
Baltimore, Maryland 
Support the preparation and production of three Toot Kits on 'best 
practices" in program planning and development, evaluation and risk 
aWetSSment in Heit/thi, Start 0n)QrmmS 

Childrens Defense Fund 
Washington, DC 
Support to raise awareness of the Importance of accts;sIble, affordable 
child cam In helpina families achieve saffi-sufflclency 

Avance,Inc 
San Antonio, Texas 
Use of the knowledge~ etxperlenm, and miationship; established In early 
childhood and family development to promote family child care as a 
family support wrvicti, an economic development opportunity, and a 
child develooment and educational rasnurcint 

University of Washington, Evans School of Public Affairs 
Seattle, Washington 
Support development testing and dissemination of analytic models thr 
estimating the costs and designing strategies for financing early 
childhood services 

Teachers College Columbia UnIveralty 
New York, New York 
Support the development and application oFanalytlc models that 
compare the cost of alternative approaches and policies for financing 
state-level early care and education ~rvlces and disseminating findings 
comoorino encroaches and colicv 

000 80,00000 

000 76,25000 

000 200,00000 

000 100,ODO DO 

(40.DDO DO) 4000000 

000 76,250 DO 

(200,0DO 00) 000 

(50,000 DO) 50.0130 00 
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Child and Family Policy Center 0 DO 150 DOO 00 000 15000000 000 
Des Moines Iowa 
Support policy analysis program on federal and statemvestments in 
children and youth, with a focus on integrated early childhood 
development 

Wdstart Inc. tine Eclucare Colorado 175,00000 000 (17500000) 000 000 
Denver, Colorado 

Support a promising approach to child cane reforin with emphasis on 
the role of business leadership In facilitating community change 

If - Welfare & Beyond 

Center for Low and Social Policy 000 125,000 DO (125,000 00) 000 000 
Washington, DC 
Support development of new tools, models, and pohdies; for the use~ of 
federal wellare-to-work funding sourcez; to support low Income working 
fainfiles and the neighborhoods In which they live 

University of Wisconsin, Madison 000 35 DOO 00 (3500000) 000 000 
Madison, Wisconsin 
Support a national conference on what can be learned from evaluations 
of Temporary Assistance to Needy Famill~ programs In nine states, 
particularly with regard to approaches that 'make work pay' 

Ms . Foundation for Women, Inc 000 2500000 (2500000) 000 000 
New York, New York 
Support to "pand the dissemination and outreach activities of the 
public will campaign built around the release of the new book Raise the 
Floor Wages and Policies that work for all of us 

American Institute for Social Justice, Inc as fiscal agent for the 
Washington Association of Community Organizations for Reforms 
Now 000 80,00000 (80 DOO 00) 000 000 
Washington, DC 
Support technical assIstance to local coalitions engaged In campaigns to 
Promote family sustainino Inoornes 
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000 

000 

000 

000 

000 

000 

000 

000 

The Now Hope Project, Inc 
Milwaukee, Wisconsin 
Support to develop and refine the diagnostic model showing the implicit 
marvinal Cox rate 

Economic Opportunity Institute 
Seattle, Washington 
Support work on the development and advancement of Family Leave 
Insurance In the State of WashIncton 

University of Wisconsin 
Madison, Wisconsin 
Support an analysis of Wisconsin's BadgerCane health insurance 
program's work Incentive effftis on employment, earnings and Income 
for low-income families with childnen 

Damson A Network for Ideas and Action, Ltd 
New York, New York 
Support the publication and dissemination 'Crossing Divides The New 
Common Ground on poverty and Economic Security" 

Center on Budget and Policy Priorities 
Washington, DC 
Support to secure succes~sful Implementation of food stamp provisions 
of the recently enacted Farm Bill 

Urban Institute 
Washington, DC 
Support the establishment and operation of the Urban 
InstiturelBrookings Institution Joint Tax Policy Center, and the analysis 
of tax policy Issues affecting low-income working families 

(85,00000) 000 

(75 ODO 00) 75,00000 

Page 34 of 204 

40 0 0 

City University of New York, Graduate School & University 
Center 
Ncw York, New York 
Support the drafting, publishing and dWernmation of' Welfare Reform; 
and the rollecle Option Les~sons Learned 

William J. Brennan Center for 3ustice, Inc 
New York, New York 

Provide technical assistance to a variety of local living wage campaigns 
around the nation, Including the current effort in New Yoric 

000 28,00000 

000 05,D00 00 

000 2500000 

000 15 ODO 00 

D DD 50,000 DO 

000 90,ODO 00 

000 85.00000 

000 150,00000 

(2800000) 000 

(9500000) 000 

(25,00000) 000 

(1500000) 000 

(5000000) 000 

(GO.000 00) 000 
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Institute an Taxation and Economic Policy 000 90.00000 (9000000) 000 000 
Washington, DC 
Revise and update the 1995 nepoM 'Who Pays? A Distributional Analysis 
of All 50 States,' which will look at the total tax impacts for low-income 
families across the nation 

National Council of La Ram 000 15000000 (15000000) 000 000 
Washington, DC 
Support Immigrant and Hispanic issues relating to the Temporary 
Assistance to Needy Families reauthorization debate 

Economic Opportunity Institute 000 100,00000 (10000000) 000 000 
Seattle, Washington 
Support for the National Transitional Jobs Network 

Center on Budget and Policy Priorities 000 300,00000 (3DO .000 00) 000 000 
Washington, DC 
Support to promote the working poor's use of the Earned Income Tax 
Credit, the Child Tax Credit and the enrollment of children In Medicaid 
and related health care arcilrams 

The University of Maryland Foundation, Inc 000 79,80000 (7980000) Goo 000 
Adelphl, Maryland 
Support the Welfare Reform Academy, including the series of tele- 
conferences broadcast by satellite and the Initiation of classroom 
trainino for state welfare officials 

The Finance Project 000 400,00000 (40000000) 000 000 
Washington, DC 
Support the Welfare Information Network 

National Governors Association Center for Beat Practices 000 125,00000 (125,000 00) 000 000 
Washington, DC 
Support the second year of a two-year project, 'Welfare Reform In the 
New Millennium State Program Innovations, Policy Issues and 
Reauthorization' 

Center for Community Change as fiscall agent for Coalition on 
Human Needs 000 14000000 (140 DOO 00) 000 000 
Washington, OC 
Support for the Coalition on Human Needs'wor* on Tempomry 
Assistance to Needy Families reauthorization 



0 

Page 36 of 204 

0 0 

The Annie E Catty Foundation . lnc~ $62-1961681 Attachment 16 
Forns, 990 PF for Calendar 1002 

2001 Balance Gracils Authorized payments Made 2002 Balance Amount Lapsed 
Grantee's Name and Descriptioss Breasts! Forward for 2002 in 2002 Carried Forword In 2002 

The Welfare to Work Partnership 000 12500000 (125,000 DO) 000 000 
Washington, OC 
Support the publication and dissemination of four additional issues of 
'Smart Solutions'and various materials related to the reauthorization of 
Temporary Assistanoe to Needy Families 

Case Western Resserve University 000 60.00000 (60,00000) 000 000 
Cleveland, Ohio 
Support a study of the impact of welfare reform on the child welfare 
system In Cuvahoca County. Ohio 

Institute for Womens Policy Research 000 15000000 (150,000 00) 000 000 
Washington, DC 
Support state-based efforts to better link unemployment Insurantne 
systems with the states' emerging Technical Assistance to Needy 
Families programs In order to promote work, job retention, and rapid re- 
emolovatent amona low-wacte workers 

Trustees of Columbia University In the City of New York 500.00000 750.00000 (1 000.000 00) 25000000 000 
New York, New York 
Support the National Center for Children In poverty 

University of Washington 000 80,00000 (80,00000) 000 000 
Seattle, Washington 
Support for Walk-a-Aftle, a state-level educ;adonal effort for legislators 
and workinil-Door families 

Food Research & Action Center, Inc 000 75,00000 (75.00000) 000 000 
Washington, OC 

Support efforts at assuring that the Food Stamp Progrism reaches and 
functions well for low-income working families, thus making work pay 

Economic Policy Institute 000 6000000 (60,00000) 000 000 
Washington, DC 
Support the further development of the Simplified Family Credit or 
other refundable federal tax credit as a means to support struggling 
American families 

Mount SInal School of Medicine of Now York University 5008500 000 (50,08500) 000 000 
New York, New York 
Support the study of f7scal, budgeL and political dispandes In policy and 
Implementation of low-income programs 
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Center an Budget and Policy Priorities 50.00000 000 (5000000) 000 000 
Washington, DC 

Publication of a major report pnesenting ideas for new federal policy 
options to reduce poverty, convening a nabonal workshop on Improving 
food stamp outreach and access~ and the preparation of a bnefing paper 
on the pools of funds available to stattas 

National Conference of State Logislatures 000 75,00000 (7500000) 000 000 
Denver, Colorado 
Support research on the eftacts of welfare refbrm and the development 
of state Innovations servino workino families 

The University of Maryland Foundation 15,ODO 00 000 (15,000 (10) 000 000 
Aidelphl, Maryland 

Support the Welfare Reform Academy's preparation, publication and 
dissemination of a comprehensive assessment of the research 
conducted to date on various types of financial Incentives & income 
supplements as a means to "make wages work' 

Manpower Demonstration Research Corporation 50,00000 000 (50,00000) 000 000 
New York, New York 
Support sites participating In Employment Retention and Advancement 
am0ect 

Manpower Demonstration It"earch Corporation 17500000 000 (175,000 00) 000 000 
New York, New York 
Support an effort to reform welfare policy It Increase utilization of work 
Incentives 

Ms . Foundation for Women, Inc 75.00000 000 (7500000) 000 000 
New York, New York 

Support for the Collaborative Fund for Women's Economic Development 

ACORN Housing Corporation 11250000 000 (112,500 00) 000 000 
Chlogo, Illinois 
Support for the Community Capital Reinvestment Project and the 
Predatory Lending Campaign and provide assistance In Rebuilding 
Communities Initiative neighborhoods In expanding home mortgage 
financino and Insurance coveraoe 
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Regents of the Univenity of Michigan 000 50 DDO 00 (50,00000) 000 0 OD 
Ann Arbor, Michigan 
Support the preparation and dinernination of a policy brief and report 
on the use of temporary help agencies for Temporary Assrstance to 
Needy Families Darticloants 

Brookings Institution 75,00000 150,0DO 00 (225,000 00) 0 DO 000 
Washington, DC 

Help Infism the 2002 Congressional Temporary Assistance to Needy 
Families reauthorization deliberations by preparing a series of Issue 
briefs and monographs, by sponsoring press briefings, and by 
publishing a special Issue of the Brookings Review on welfare reform 

Center for Community Change 000 250,00000 (250 ODO 00) 000 000 
Washington, DC 
Support The National Campaign for Jobs & Income S~rfty, which will 
provide a mee:hanIsm for the Involvement of local and state-level 
grassmot groups during the Temporary As~slstance to Needy Families 
reauthorization orocess 

National Employmwt Law Project 000 7500000 (75 .ODO 00) 000 000 
New York, New York 
Support work on unemployment Insurance neforn, 

Transitional Work Corporation 000 20000000 (20000000) 000 000 
Philadelphia, Pennsylvania 
Support peer learning and knowledge dIssemination to agencies 
working to establish supported work programs for hand-to-serve welfare 
recipients 

Center for Workforce Preparation and Quality Education 000 175,00000 (175,000 00) 000 000 
Washington, DC 
Support to prepare and conduct the second cycle of training for 
mernbers of locnif Chambers of Commerce through Worktonce 
Development Leadef3hil) 

American Public Human Services Association 000 10,00000 (10,00000) 000 000 
Washington, DC 
Support the continued publiotion of a bl-weekly electronic newsletter 
Reauthorization Round-UD 
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9toS Working Women Education Fund 000 45,00000 (45,00000) 000 000 
Milwaukee, Wisconsin 
Conduct public education in Wisconsin and Colorado on the nmd for 
mom consideration of family and child well-being In TANF 
reauthorization discussions 

Association for Public Policy Analysis and Management 000 1000000 (10,00000) 000 000 
Washington, DC 
General support of the 24th Annual Association for Public Policy Analysis 
and Manaciement Fall Research Conference 

Benton Foundation 000 100,00000 (100,000 00) 000 000 
Washington, DC 
Design, Implement and manage the OElfective Messages for Improving 
Welfare Policies Initiative' 

Boston Medical Center Corporation 000 2500000 (2500000) 000 000 
Boston, Massachusetts 
Publish a report from the Childrens Sentinel Nutrition Assessment 
Program about the key 17ndings regarding the Impacts of welfare and 
food starm, cuts on child well beino 

Bryn Mawr College 000 2100000 (21,00000) 000 000 
Bryn Mawr, Pennsylvania 
Publish and distribute working papers from the Welfare Reform 
Conference 

Goodwill Industries International, Inc 000 2500000 (25,00000) 000 000 
Bethetsda, Maryland 
Support the Consensus to Build the 21st Century Workforce Initiative 

Center on Budget and Policy Priciritift 000 75,00000 (75,00000) 000 000 
Washington, DC 
Support a series of workshops and mwings; in 2002 

The American Prospect, Inc 000 70,00000 (7000000) 000 0 DO 
Boston, Massachusetts 
Support the publication of two special Issuee; of The American Prospect 
magazine devoted to marriage and family formation and to the 
Temporary Assistance to Needy Families Reauthorization 



The Annie E Casay Foundation, Inc. 652-1951681 Attachment 18 
Form 990 PF for Calendar 2002 

2001 Balance Grants AuthorLed Payment, Made 2002 Balance Amount Lapsed 
Grantee', Name and Description Brought Fomard f ., 2002 In 200Z C.r.ed Fomard In 1002 

2a - Employment 

Center for Community Change 
Washington, DC 
Support training, lesdership development In the areas of workibme 
development 

VHA Health Found&Uon, Inc 
Irving, Texas 
Support to document career ladder progrescs with cities 

Board of Regents of the University of Wisconsin System 
Milwaukee, WIsconsin 
Support to conduct research on low-wage servlm jobs focused on the 
workers, the types ofjobs, firms and opportunities for advancement 

DePaul University 
Chicago, Illinois 
Support to compile use studies and best practices of municipal 
inklatIvets to link econornk and workforce development 

3obs for the Future, Inc 
Boston, Massachusetts 
Support to oiganize and deliver a conference for 75-100 leading 
researchers, policyrnakers and practitionm on Innovative apprcssch~ 
for serving low-income populations through community colleges 

Manpower Demonistration Research Corporation 
New York, New York 
Support the development phase of the Opening Doors demonstration to 
help non-traditional students enroll and succ:eed In community colleges 
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Broad for the World InsUtute, Inc 
Washington, DC 
Support ftpansion of research and educational efforts on welfare 
retbrrn and Tempora~ lissistance to Needv Families 

000 30,00000 (30,00000) 000 000 

000 120,00000 (9000000) 30,00000 000 

0 DO 185 .ODU 00 (185 ODO DO) 000 000 

000 200.00000 (100 .000 00) 100,00000 000 

000 150,00000 (150,000 00) 000 0 DO 

000 5000000 (50,00000) 000 000 

000 125,00000 (125,000 00) 000 000 
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Worldarce Strategy Center 000 13513000 (6758500) 67 .565 DO 000 
Brooklyn, New York 
Support to develop and Implement a contertulaized learning bndge 
curm:xilum In the East Bay that will same as a prototype and a 
foundation for Improved practice nationally 

Center for Public Policy Priorities 000 1250000 (12,50000) 000 0 DO 
Austin, Texas 
Support development of a draft framework for a wState profile- that will 
assao;s a state's efforts to support education and skills (mining for low- 
Inmme workers 

Florida Chamber of Commerce Educational Foundation, Inc 000 32 500 DO (32,50000) 000 0 DO 
Tallahassee, Florida 
Support the development of a pilot state data profile of Indicators that 
will assess the states effort to support education and skills training for 
low-irscorne adults 

University of Wisconsin-luladissus, Center an Wisconsin Strategies 000 1250000 (12,50000) 000 000 
Madison, Wisconsin 
Support to define the Scope of the state reports and to complete a 
MDM for the state of Wili;consin 

Population Reference Bureau, Inc 000 25,00000 (25,00000) 000 000 
Washington, DC 
Produce state level Indicators of workforce development 

Capital Investing In Development and Employment of Adults, Inc 000 57.50000 (57 5W 00) 000 000 
Austin, Texas 
Support the sactor-based training of low-income and moderate job 
seekers 

Project Quest 0 00 7250000 (7250000) 0 00 000 
San Antonio, Texas 
Support access to decentjobs through career mobility programs 

Project ARRIBA 000 5750000 (57,50000) 000 000 
ElPaso, Texas 
Support worklonce development effiorts to create career paths to family 
supportive fobs for low-income populations 
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The El Paso Inter Religious Organintion 000 3750000 (3750000) 000 000 
ElPaso, Texas 
Support activities of the El Paso Inter-religious Organization 

San Antonio Communities Organized for Public Service 000 3750000 000 3750000 000 
San Antonio, Texas 
Support San Antonio Communities Organized for Public service and 
Metro Alliance in their efforts to assist Pniject QUEST In Increasing the 
number of varridwrits in its "Inino Procrarn 

Austin Interfaith Sponsoring Committees . Inc 0 DO 3750000 000 3750000 000 
Austin . Texas 
Support efforts to assist Capital IDEA In its efforts to Increase 
Darticloants in Capital IDEA's trainino orooram 

Milwaukee Jobs Initiative, Inc 487 (IM 00 65000000 (534 .455 00) 603,22900 000 
Milwaukee, Wisconsin 
Support the full Implementation phase of the Milwaukee, Wisconsin 
Jobs Initiative 

New Orleans Jobs Initiative 24,071 00 700,00000 (588,750 00) 135,321 00 000 
New Orleans, Louisiana 
Support the full implementation phase of the New Orleans Jobs 
Initiative 

The Reinvestment Fund 497,000 DO 7D0,000 00 (1,072,055 DO) 124,94500 000 
Philadelphia, Pennsylvania 
Support the full Implementation Phase of the Philadelphia Jobs Initiative 

East West Gateway Institute 284,263 DD 550,00D 00 (T73,340 00) 6092300 000 
St LOUIS, Missouri 

Support the full Implementation phase of the St Louis Jobs Initiative 

Massachusetts Institute of Technology 50 000 DO 100 ODO 00 (10000000) 50,00000 000 
Cambridge, Massachusetts 
Support to document and produce a book on the roles; of workforce 
Intermediaries In the new economy, particularly the" organizations 
associated with the Southwest IAF Network 

City of Seattle 320,00000 60000000 (42000000) 5DO .000 00 000 
Seattle, Washington 
Support the full Implementation phase of the Seattle Jobs Initiative 
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Eauct Harlem Employment Services, Inc 000 250 ODO 00 (15000000) 10000000 000 
New York, New York 
Support capacity building and strategic collaborations lbr the national 
S7RIVEnetwork 

Institute for 3ustice 000 100,00000 (10000000) 0 DO 000 
Washington, DC 
Provide support to the Oink on Entrepreneurship at the University of 
Ch,caoci Law School 

Manufacturing Institute 000 500,00000 (25000000) 250 000 DO 000 
Washington, DC 
Support the Workforce Innovation Networks initiative to demonstrate 
how state and locail employer organizations can act as important 
wrinirlome Intermediaries 

Trusts" of the University of Pennsylvania 000 15300000 (7050000) 76.50000 000 
Philadelphia, Pennsylvania 
Support the ethnographic work In Jobs Initiative sites 

The Piton Foundation 556,18600 000 (5m 186 00) 000 000 
Denver, Colorado 
Support to assist Denver's Working Poor to Achieve Economic Self 
Sufficiency 

City Limits Community Information Semice, Inc 10,00000 000 (1000000) 000 000 
New York, New York 
Support to complete a technical assistance manual demonstrating 
approaches to using media to Influence public policy related to jobs for 
low skilled fob seeker~ 

Interfaith Education Fund 0 DO 75 DOO 00 (7500000) 000 000 
Austin, Texas 
Support to train oommunity organizers for Los Angeles, C~hfomla and 
the Lower Rio Grande Valley of Texas 

The Piton Foundation 225.23200 000 0 00 000 (22523200) 
Denver, Colorado 
Support the final months of the capacity- building phase and begin the 
Full Implementation phase of the Jobs Initiative 

Now School University 0 00 100,000 DO 000 1DO .000 00 000 
New York, New York 
Support to develop a worklicirce curriculum and a distance learning 
model 
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Seattle Jobs Initiative 2,50000 000 (250000) 000 000 
Seattle, Washington 
Support local awards celebration of cultural competence In WorkAorce 
Development 

Paraprofessional Health"re Institute, Inc 2 834 OD 000 000 000 (2.&U 00) 
Bronx, New York 
Support a national Initiative to bring a grassrocts; voice to workforce 
development planning, and pollcyrnakinc, 

The Urban Inartitute 40,00000 000 000 40,00000 000 
Washington, DC 
Support research onjob access andjob mobility of low Incomejob 
sackers 

Michigan League for Human Semices; 3250000 000 (32 SM 00) 000 0 DO 
Lansing, Michigan 
Support to develop a pilot state data profile of indicators that will assacs 
the state's effort to support education and skills training for low-income 
adults 

Corporation for Supportive Housing 150,00000 000 (10000000) 50,00000 000 
New York, New York 
Support the "Stepping - Up' program to enable supportive housing 
residents to move fmm entry lemljobs to those with advancement 
opportunities 

Southern Financial Partners 12,50000 000 (12.SDDOO) 000 000 
Pine Btuff, Arkansas 
Support the development of a drailt framework fbr a 'State Profile' that 
will assess a state's efforts and support education and skills training for 
low-Incorne workers 

The AFL-CIO Working for America Institute, Inc 000 150=00 (150,ODO 00) 000 000 
Washington, DC 
Support the 'Preparing r~ourt-lnvolvegf Youth lbr Economic Sell- 
Sufficiency'and 'Indicatom of Youth Econom,cAchlevement"limjects 

Initiative for a Competitive Inner City, Inc 000 100,000 00 (1 DO 000 00) 000 OOD 
Boston, Massachusetts 
Support to understand the workforce practices of high growth small 
cmpjove~ 
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Jobs for the Future, Inc 5044000 32000000 (370 440 OD) 000 000 
Boston, Massachusetts 
Support Jobs initiative related to site based teaming for system reform 

North Lawndale Employment Network 000 30.00000 (30.1300 00) 0 DO 000 
Chicago, Illinois 
Support to provide local coordination and planning for the Taking The 
Initiative on Jobs and Race Conference 

City of Seattle 000 13,00000 (13,00000) 000 000 
Seattle, Washington 
Support to develop the Seattle Jobs Initiative's capacity to analyze Its 
large participant database In order to determine what IS working for,ts 
participants and to make Drocram modifications 

National Center on Education and the Economy 000 3500000 000 35.00000 000 
Washington, DC 
Support to establish a policy consortium to help create and maintain a 
bridge between experts with policy advice and the Congress as one way 
to informi the 2003 Workforce Investment ACT reauthorization 

Wisconsin Regional Training Partnership, Inc 000 7 DOO 00 (7 .00000) 0 OD 0 DO 
Milwaukee, Wisconsin 
Support to develop employer services practitioners 

Jobs for the Future, Inc 000 5000000 000 50,00000 000 
Boston, Massachusetts 
Support to enqage~ coordinate and share information among many 
Individuals and organizations who am working to connect low Income 
working adults to community colleges as the entry point for camer 
advancement 

East West Gateway Institute 000 2985000 (2985000) 000 000 
St Louis, Missouri 
Support to engage graduates of the Jobs Initiative In evaluating and 
designing creative and effective approaches to the retention and 
advancement of entrv level workers 

Legal Action Center of the City of New York, Inc 000 6000000 (60,00000) 000 000 
New York, New York 
Support to survey how the Jobs Initiative sites have addressed the 
employment barriers faced by Individuals with criminal records 
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loint Center for Political and Ecionornic Studies, Inc 000 15000000 (15000000) 000 000 
Washington, DC 
Support to design tools to provide research and technical assistance to 
the Jobs Initiative sites on Issues related to racelethrikIty, cultural 
comoetence and labor market outczrrr~ 

Center for Community Change 000 30000000 000 300.00000 000 
Washington, DC 
Support for the First year Implementation of Connecting People to Jobs, 
a partnership between the Center for Community Change and 
Manoower Development Ciirooradw Inc 

Educational Broadcasting Corporation 000 200.00000 (200,000 00) 000 0 DO 
New York, New York 

Support the flat year of a two-year grant, to support the completion of 
the documentary on the career challenges facing working poor families 

project Match Families In Transition Association 000 150,ODO 00 (15000000) 000 000 
Chicago, Illinois 
Support to Institutionalize the Pathways use management approach 
across New York State 

2h . Mental Health 

Research Foundation for Mental Hygiene Inc as fiscal agent for 
the Child Mental Health Foundations and Agencies Natwork 000 22.50000 (2.250000) 000 000 
New York, New York 
Support participation In the Child Mental Health and Agencies Network 
and data benchmarkina efibrts 

Research Foundation for Mental Hygiene, Inc 000 5250000 (52,5DO 00) 000 000 
New York, New York 
Support to produce a report to the Child Mental Health Foundation and 
Acencies Network 

Federation of Families for ChIldrens Mental Health 1485700 000 000 1485700 000 
Alexandria, Virginia 
Support technical assistance for the Mental Health Initiative for Urban 
Children 



Palie 47 of 204 

The Annie E Casey Foundation, Inc 452A951641 Attachment 16 
Pam 990 PF (a, Calendar 2M 

2001 Balsam Grants Authorized Paymnas Made 2002 Balance Arocant Lapsed 

Grantee's Native and Description Brourbi For~srd for 2002 in 2002 Carried Famant! In 2002 

Malmonlifes Medical Center as fiscal agent for FACES, Theatw 
Network for Teens 50,DOO 00 000 (50,DW 00) Goo 000 
Brooklyn . New York 
Support expansion of FACES staff to increase performance and training 

Harciss Institute for Development and Learning, Inc 99,99000 0 W (go 999 00) 0 DO 000 
Attlanta, Georgia 
Support to document the effectiveness of the Institutes treatment 
protocols lbr children with severe behavioral and d"eiapmental 
disabilities and to develop a set of manuals and tools in promote 
widespread dissemination of this traisUnent technology 

KidsPeaft Corporation 000 50'WO 00 (50 DOO 00) 000 Goo 
Sthnecksville, Pennsylvania 
Support to assist KidsPeace In developing a greater capacity to collect 
and analyze existing data regarding those teens using the ?WnCentral 
webske 

Memorial Child Guidance Clinic 7005200 000 000 70,05200 000 
Richmond, Virginia 
Support the East District Partmrshin Initiative 

Asian American Coalition for Children & Families, Inc 000 so WO 00 (49 SW 00) Goo (45000) 
New Yoric, New York 
Support a Program Planner for the Chinatown Assistance Pmject mental 
health Drowarn 

Brazalloss Foundation 000 5D WO 00 000 50,0000() 000 
Boston, Massiichusetts 
Support the development and Implementation of The American IndianI 
Alaskan Native rouchooint Initiative 

People In partnership 000 75 ON 00 (75,00000) 000 0 OD 
Houston, Texas 
Support development of the capacity for the Houston, Texas Mental 
Health Initiative site to become a peer wte for Making Connection 
communities and other sites around their community health and mental 
health work 

East Little Havana Neighborhood Governing Board, Inc 000 5000000 (50 000 GD) 000 000 
Miami, Florida 
Support for the Abriendo Puertiss Family Resource Center activities and 
resvurnt develooment efforts 
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Memorial Child Guidance Clinic 000 30000000 (150 ODO 00) 150,ODO 00 000 
Richmond, V1rg1n1a 
Support for the development and maintenance of the East District 
Family R~urce Center & local coordination of Youth and Family 
Support Procrams 

OSILC Community Programs 000 5498100 (5498100) 000 0 DO 
Eugene, Oregon 
Support the development of 10 manuals and a video /br the 
Mulddlarensional 7he~peudc Aesl~ r~m evIdence-based practice 
model for youths with severe emotional behavioral disorders and their 
families 

President & Follows of Harvard College 000 50,000 GO (50 000 DO) 000 000 
Boston, ivassachu~tts 
Support the School to Prison Pipeline Research Conference to be held In 
2003 

Indiana University Center for Adolescent & Family Studles 000 57,750 DO (5775000) 000 000 
Bloomington, Indiana 
Support the development of implementation, treatment and supervision 
manuals and supporting materials that will thrm the infrastructure of 
Functional Themov acssemination efforts 

The President and Directors of Georgeto" College 000 250.DDO 00 (149 .885 00) 100.13500 000 
Washington, DC 
Support the development of a cadre of technical assistance consultants, 
written Products and meetinas 

Medical University of South Carolina Family Service, Reseenrch 
Center 204,25300 275.00000 (275,000 00) 204,25300 000 
Charleston, North CarolIna 
Support the developmen4 implementation and evaluation of a clinically 
Integrated mental health am system for adolescents with serfous 
ernodonal and behavioral problems, viliking the "ll-reseearched 
Multisvstemk ThemDv 

National Mental Health Assoclatlon 000 10000000 (100 ODD 00) 000 000 
Alexandria, Virginia 
Support the Justice far Juveniles initiative 

People In Partnership 20,00000 000 000 000 (20,00000) 
Houston, Texas 
Support development of the Family Advocacy Network 
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Virginia Commonwealth University 17,10000 000 (17,10000) 000 0 GO 
Richmond, Virginia 
Support to document the community organization and advocacy activity 
in the East end of Richmond 

21 - Health Care 

Families USA Foundation, Inc 0 DO IOD,DOO OD (100,000 DO) 0 DO 000 
Washington, DC 
Support to provide technical assistance, training and policy research to 
child advocacy organizations working to improve health cam coverage 
fbi~ children 

Georgetown University, Institute for Health Cam Research and 
Policy 100,00000 000 (9713200) 000 (2 .86800) 
Washington, OC 
Support to provide technical assistance for an eftrt to strengthen 
ac:cess and participation In D C s managed cam program 

3oint Center for Political and Economic Studies, Inc 100,00000 000 (1 00,ODO 00) 000 000 
Washington, DC 
Support to develop user-6itendly tools to enable community-based 
providers and organizations to ldendfy workibrce development 
resources andjob training opportunities to Increase their service 
capacity 

Center for Health Cam Strategles, Inc 4257500 000 (42,57500) 0 OD 000 
Lawrenceville, New Jersey 
Support for the pilot state training 'Integrating Cam for Children with 
Special Needs A CHCS purchasing Institute' 

NCB Development Corporation 30,00000 000 (3000000) 000 000 
Washington, DC 
Support to produce a technical guide for community health centers to 
enable them to undertake capital expansion, develop new facilities and 
exDlom financina oDdons 

National Center for Tabs= Free Kids 15000000 000 (150 ODO 00) OOD 000 
Washington, DC 

Support a national campaign to reduce tobacco use among children 



Page 50 of 204 

The Annie E Casey Foundation, Inc 052-1051601 Attachment 18 
For. M PIT for Calendar 2002 

2001 Balance Grand Au(horiLed Payments Made 2002 Balance Amount Lapsed 
G,amee's Name and Description Briumill Forward to, 2002 1.2002 Carried For,aard 1 .2002 

Cook County Illinois 11,27000 000 000 000 (1 1270 00) 
Chicago, Illinois 
Support Implementation of the Juvenile Detention Mental Health 
InIvative 

Center for Health Care Strategies, Inc 5000000 000 000 000 (5000000) 
Lawrenceville, New Jersey 
Support an effort to produce an on-line service on Medicaid Managed 
Cam 

Johns Hopkins University 13,571 OD 000 000 000 (13,571 DO) 
Baltimore, Maryland 
Support evaluation of the Hawaii Healthy Starr Program 

Onondaga County Health Department 3,90700 000 000 000 (3,907 DO) 
Syracuse, New York 

Support a program to respond to high rates of gonorrhea, MTV, other 
S-rDs and pregnancy among adolescents of the City of Syracuse 

Kingsley House, Inc 111491 27 12500000 (22976727) 672400 000 
New Orleans, Loulsiana 

Support capacity building and additional program development of the 
Walkers and Talkers model, Its replication In the Making Connections 
neighborhood In New Orleans, Louisiana, and to same as a pear training 
site for other Making Connections communities 

City of Baltimore, Baltimore City Health Department 191,22815 000 (15447373) 3675442 0 DO 
Baltimore, Maryland 
Support the development and implementation of the Baltimore 
immunization Recistry Procram 

Community Catalyst 24,95.4 OD 000 (2495400) 000 000 
Baltimore, Maryland 
Support Implementation of the Community Health Leader Development 
protect In East Baltimore 

Community Catalyst 75,00000 000 (7500000) 000 000 
Baltimore, Maryland 
Support to develop community leaders to address pressing health 
Issues 
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Boston Public Health Commission 9977900 000 (99,77900) 000 000 
Boston, Matsachusetts 
Support to design and implement a targeted Scretfning, testing and 
treatment program for latent tuberculosis Infection among the foreign 
born livina in the Boston area 

Dudley Street Neighborhood Initiative as fiscal agent for the 
Cave Verdean Community Task Force 4000000 000 (4000000) 000 000 
Roxbury, Massachusetts 
Support the Cape Verdian Task Fon :es' efforts on outreach around 
enrollment In health cam coverage programs, other health access and 
other aualtv of care issues 

Man Profit Clinic Consortium, Inc 100,00000 000 (50,00000) 50,00000 000 
Washington, DC 
Support the design and Implementation of a commurnIty-based program 
for education, screening, treatment related to latent tuberculosis in the 
District of Columbia 

Health Resources and Services Administration 50,00000 000 000 000 (50,DDO 00) 
Rockville, Maryland 
Support a cost effectiveness analysis of community outreach workers 
and community health advisots 

Brain Injury Assarclation of Georgia 000 5100000 (51,00000) 000 0 DO 
Decatur, Georgia 
Support the Brain Injury Virtual Resource Center 

Grantmakers In Health 000 2500000 (25,00000) 0 DO 000 
Washington, DC 
General Support for their annual Health Cam Conference 

District of Columbia Appleserid Center 0 DO 75,0W DD (7500000) 000 000 
Washington, OC 
Support an evaluation and analysis of the Impact of the proposed Blue 
C:msslBlue Shield conversion to for-profit status and sale to Wellpoint, 
Inc 

Health Cam For All, Inc 000 DOO 00 (100,000 DO) 000 000 
Boston, Massachusetts 
Support the development of a neighborhood-based model for 
adthessing the health needs of immigrant families and training and 
technical assistance to providers and community leaders on how to 
overcome barriers to access health care 
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Maryland atinnis Health Initiative Edsucation Fund, Inc 000 50 DOO 00 (50,00000) 000 000 
Baltimore, Maryland 
Support a statewide coalition working to ensure health Insurance reform 
that results in the availability of quality affordable health cam for all 

Grantmakers In Health 000 15.ODO 00 (15,00000) 000 0 DO 
Washington, DC 
Support a national meeting held In Washington, D C. November 7-8, 
2002 

County of Son Diego, Department of Hesalth Services 9000000 000 (9000000) 000 000 
San Diego, California 
Support East African Tubemulosis Eradication Program In San Diego, C4 

The Maryland Hospital Asoundation as a firical agent for LingicQual 
Reseamis Institute 000 5 12600 000 6,12600 0 DO 
Baltimore, Maryland 
Support LogicQual Reseanott Institute, Inc In identiFying distinct tasks 
that have a direct Influence on the outcomes of the Foundation funded 
orolects 

Amdemy for Eclu"tional Development D DD 50,000 OD (50,00000) 000 000 
Washington, DC 
Support to enable the Academy for Educational Development to provide 
techn1wl assistarim, program development and assessment related to 
our neighborhood-scale models of health and public health 

Center for the Study of Social Policy 000 4250000 (4250000) 000 000 
Washington, DC 
Support technical assistance and training to develop a neighborticiod-
based approach to immigrant health adaptable to our Making 
Connections sites 

Sisters of Color United for Edu"tion 000 15,00000 (15,000 DO) 000 0 DO 
Denver, Colorado 
Support organizational development and improve technology and 
owles3lonal development 
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Sisters of Color United for Education 000 5,47500 (547500) 000 000 
Denver, Colorado 
Provide technical assistance related to the development of Denver, 
Colorado -based Latim coalition and their application for funding to 
reduce Infection of HIV infection among Denver Latinos 

Black Educational AIDS Proj4act, Inc. as fiscal agent for the 
Baltimore City Health Department 000 2,66100 000 2,66100 000 
Baltimore, Maryland 

Support 'Basically, Sexually Transmitted Infections for the Community 
Health Professionals, - to be held late Summer or early Fall 2002 

Kingsley House, Inc 000 8,000 DO (800000) 000 000 
New Orleans, Louisiana 
Support the design and development of a data tracking system to 
provide me management and documentation of the ' Walkers & 
Talkers' health care covemue Procram in New Orleans Louisiana 

Oregon Health Sciences University Foundation 000 100,00000 (10000000) 000 000 
Portland Oregon 
Support a social work position for families of visually impaired children 

Non Profit Clinic Consortium Inc 794400 12500000 (12500000) 7.9" 00 000 
Washington, DC 
Support capacity building, staff development and training, expanded 
MIS programming, and advocacy as part of our short to Improve 
outcomes for poor children and families in the District of Columbia 

Center for Health Cam Strategies, Inc 680,54600 500,00000 (461,242 00) 719,30400 000 
Lawrenceville, New Jersey 
Support technical assistance to state and local governments, training, 
leadership development and consumer advocacy, program and policy 
development for special populations, upgrade and expand the website-- 
all related to manaced care 

Center for Community Change 000 10000000 (10000000) 000 000 
Washington, DC 
Support to replicate a neighborhood resident currIculum as part of 
expanding efforts to strengthen consumer participation In health reform 
In the District of Columbia 
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Aceidemy for Educational Development 000 175 .030 00 (iTS 000 00) 000 000 
Washington, DC 
Support the 2002 Community Hwith Sumn,14 peer training, technical 
assistance and program development related to neighborhood 
approaches to health and public health 

National Coalition of Hispanic Health and Human Services 
Oroanizations 000 37,50000 000 37 .500 00 000 
Washington, DC 
Support the development and dissemination of a Hispanic-American 
Perspective on Welfare Reform; 

21 - Adolescent Health ond Developmen 

National Organization an Adolescent Pregnancy and Parenting, 
Inc 000 100,00000 (1 D0,000 00) 000 000 
Washington, DC 
Support to promote Family Involvement for Adolescent Pregnancy 
Prevention Procrams 

The Children 0 DO 100,00000 (100,000 DO) 0 DO 000 
New York, New York 
Support to adept and Integrate Plain Talks parental engagement 
component Into the Canaria Model for Teen Preonanciv Prevention 

Replication and Program Strategies 48,60000 000 (4860000) 000 000 
Phdadelphla, Pennsylvania 
Support the development of a written guide to help communities 
replicate the successful components of Plain Talk 

Population Services International 7,50000 000 (750000) 000 000 
Washington, DC 
Support the pre-planning phase for Plain Talk Implementation In 
Saaamento, CA 

Kingsley Ha~, Inc 37,06900 0 DO (35,09835) 000 (1,97085) 
New Orleans, Louisiana 
Support workshops for up to four communities In Plain Talk Strategies 
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Funchers Network an Population Reproductive Health and Rights 7,35200 000 000 000 (7,35200) 
Takoma Park, Maryland 
Support the Affinity Groups Learning Network for Adolescent 
Reproductive Health 

Naticamal Campaign to Insentient Teen Pregnancy 2419400 0 DO 000 24,19400 000 
Washington, DC 
Support to strengthen capacity to address adolescent health needs of 
the Latino community 

Fund for the City of Now York 50.00000 000 (5000000) 000 000 
New York, New York 
Support to dominant the Initiation and Implementation of family 
centered practice within youth development programs including the 
history of public policy and practices in the area of family development 

Public/Privata Ventures 10000000 000 (100,000 00) 000 000 
Philadelphia, Pennsylvania 
Support to complete the development of lessons and tools for the 
Community Change for Youth Development Initiative that will assist 
NTFD sites In Implementing family centered youth development 

National Governors Aisoclation Center for Best Practices 50,00000 000 (50 .DOO 00) 000 000 
Washington, OC 
Support to convene a meeting of the Interdisciplinary State Youth Policy 
Network that will assist state polky makers and practitionenn ; in applying 
the family strengthening youth development paradigm 

Joint Center for Political and Economic Studies, Inc 76 DOO 00 000 (7500000) 000 000 
Washington, DC 
Support to improve adolescent reproductive health Outcomes for African- 
Americans 

Girls Incorporated 000 20000000 (200,0DO 00) 000 000 
New York, New York 
Support the Girls Shape the Future Study, a longitudinal evaluation of 
the Preventing Adolescent Preamncv Procram 

The Regents of the University of California 7500000 000 (37,60000) 37,50000 000 
San Francisco, California 
Support the Project Improving Health Outcomes for Labno American 
Adolescents 
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Center for Black Wornens Wellneaus, Inc 0 DO 20 ODO 00 (20,00000) 000 000 
Atlanta, Georgia 
Support Plain Talk replication and dissemination 

The Board of Tr%sslams of the University of Illinois 9167300 16,65400 (8,32700) 1 DO .000 00 000 
Chicago, Illinois 
Support for the mplication of the Plain Talk Initiative In the West Side 
neichborhood of Chicafro, Illinois 

3oint Canter for Political & Economic Studies, Inc 000 14 000 DO (14.00000) 000 000 
Washington, DC 
Support to produt:e and distribute products based on the l7ndings of 
Teen Preqnan~ Prevention CosOno Prolect 

Funden Networks on Population 000 5,00000 (5,00000) 000 0 DO 
Takoma Park, Maryland 
Support the Women of Color Working Group on Reproductive Health 

Family Health Centers of San Diego 000 2 000 DO (2,00000) 0 OD 000 
San Diego, California 
Support a Plain Talk site visit during the National Organization on 
Adolescent Pneqnancy~ parenting and Prevention annual convention 

Planned Pasenthood of New York City 0 DO 15.00000 (15 000 GO) 000 000 
New York, New York 
Support Adult Role Models program 

Management Assistance Group 000 7,00000 (7,00000) 000 000 
Washington, DC 
Support to develop a strategy to adfdras~ Issues of diversity within the 
reproductive health field with a special liocus on adolescent reproductive 
health 

Heglra Program, Inc 000 15 500 DD (15,50000) 0 DO 000 
Westland, Michigan 
Support the Nonirayne Subdivision Plain Talk Program 

Family Health Centers of San Diego 000 21 .021 00 (21,02100) 000 000 
San Diego, California 
Support technical assistance to organizations Interested in replicating 
ft Plain Talk Model 
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Public Private Ventures 000 5712900 (57,12900) 000 000 
Philadelphia, Pennsylvania 
Support to provide Technical Assistance to the National Adoles~nt 
Sexuality Training Center to include Plain Talk components in their teen 
oreonancy prevention orocram 

National Assembly on School Based H"Ith Cam 000 2000000 (20,00000) 000 000 
WashLngton, DC 
Support to promote positive parental involvement in adolescents' 
reproductive health decision makino 

Sexuality Information and Education Council of the United 
Staters, Inc 000 100.0DO 00 (100,000 00) 000 000 
New York, New York 
Support the Family Project of the Sexuality Information and Education 
Council of the United States 

The Alan Guttmacher Institute 000 15000000 (150 .000 00) 000 000 
New York, New York 
Support to assess the current extent and quality of parent-child 
communication about sexuality and contraception and to evaluate the 
perception that confldential services for minors Interfere with parent- 
child relationshics 

Center for Applied Research and Tachniwl Assistance, Inc 000 100 DOO 00 (10000000) 000 000 
Baltimore, Maryland 
Support to examine the challenges and opportunities for using a family- 
strengthening youth development perspective to support vulnerable 
Youth 

Institute For Community Research, Inc 000 118,00000 (118,000 00) 000 000 
Hartford, Connecticut 
Support to develop and Implement an approach for participatory action 
research to engage residents In the Hartford Connecticut, Making 
Connections Community 

Center for Applied Research & Technical Assistance, Inc 000 10,76700 (10.76700) 000 000 
Baltlmore, Maryland 
Support technical assistance peer support on Family 
Strengthenlng/Youth Development to Family Strengthening Youth 
DeveloDment Learnino Networks 

Center for Applied Research and Technical Assistance, Inc 000 130,00000 (130,000 00) 000 000 
Baltimore, Maryland 
Support to shape and facilitate a national dialogue on parental 
encooement In adolesc:ent reproductive health 
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000 15000000 

000 13000000 

(15000000) 000 

(130 .0()0 00) 000 000 

2k - Government Reforen 

Center for the Study of Social Policy 
Washlngton, DC 
Support to Identify and promote effective reforms and innovations In 
the human resounce systems ofpublic human service agencies 

Brookings Institution 
Washington, DC 
Support to design a survey of alumni in human services to study career 
baths in and out of the human service DrOf~Oo 

Brookings Institution 
Washington, DC 
Support to design a survey of college seniors to discern attitudes of 
talented craduates reciandlino work In human services 

Center for Research an Institutions and Social Policy, Inc 

Scarsdale, New York 
General support for the Police Corps program 

State of Arkansas 
Little Rock, Arkansas 
Support an Integrated, family focused and community basied approach 
to service dellver-ie 

225,00000 (225,000 00) 000 000 

000 

000 

000 

000 (75 ODO 00) 000 

0 DO (75,DOO DO) 000 

(6000000) 

000 

000 

101,46000 000 0 DO (101 46000) 
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Advocates for Youth 
Washington, DC 
Support to enhance efforts to ne-frame the public debate surrounding 
parents-rightFies m1nors' rights to one that promotes positive parental 
Involvement without compromising the adolescents'ac~ss to health 
Care 

Association of Maternal and Child Health Programs 
Washington, DC 
Support to build the capacity of state adolescent health coordinators to 
promote positive Darental Involvement 

000 

7500000 

75,00000 

5000000 

000 

000 
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University of South Carolina 
Columbia, South Carolina 
Support technical assistance and group faahration designed to assist 
states In strengthening, expanding and creiiiing Me knowledge that will 
contribute to a sustainable, durable change In governmental systems 
and disseminabno knowledde to the field 

State of Illinois 
Chicago, Illinois 
Support Implementation of the State of Illinois Workforce Advantage 
Initiative 

State of Iowa 
Des Moines, Iowa 
Support lowas efforts to reform its human ser-vices, systems 

State of Maryland, Maryland Governors Office for Children Youth 
& Families 
Baltimore, Maryland 
Support to connect state level system reform with Maryland's toughest 
nelchborhoods 

United Way of Central Maryland 
Baltimore, Maryland 
Support Maryland's Premise Summit for Americas Future 

Bridgeport Futures Initiative 
Bridgeport, Connecticut 
Support the work of Parent Education and Resident Lwaiership in parent 
led, data driven advocacy, systems reform and community building 

Child and Family Policy Center 
Des Moines Iowa 
Support audit process of the child welfareliuvenile justice population In 
Polk County, Iowa 

Center for the Study of Social Policy 
Washington, DC 
Support the development of knowledge, tools andskilis thathelp local 
and state leaders make dedsions that strengthen communities 

68,75000 13750000 (6875000) 137,50000 000 

149,67500 000 000 149.67500 000 
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NASIRE State Infortmation Technology Consortium 49,94400 000 (4994400) 000 000 
Hemdon, Virginia 
Support to Identify IT solutions to enhance wrvices provided to 
d1sadvantaced families 

Governors State University 51,52200 000 000 000 (51 52200) 
University Park, Illinois 
Support the Integrated Human Services Curriculum Development 
protect 

Institute for Educational Leadership, Together We Can 75,0DO 00 000 000 0 DO (75,00000) 
Washington, DC 
Support national capacity building and leadershIp development activities 
for Tooether We Can Partners 

Board of Regents of the Univervity of Wisconsin System 24 5DO 00 000 (24.5W 00) 000 000 
Milwaukee, Wisconsin 
Support to provide technical assistance In early th,nking about the data 
collection and management of its proposed Human Service Worldonce 
Improvement Protect 

The Trustau of Columbia University In the City of Now York 750000 000 000 7,50000 000 
New York, New York 
Support to neSearch and report on the State of soc:IaI cisre In Europe 

Academy for Educational Development 8,00000 000 (8,00000) 000 000 
New York, New York 
Support to conduct a preliminary scan of available data on youth 
workers 

CPS Human Resource Services 8,30000 000 (8.30000) 000 0 DO 
Sacramento, California 
Recruitment and retention of human service leaders 

The Brookings Institution 000 886,10000 (600,000 00) 286.10000 000 
Washington, DC 
Support to crevelop a national date prorle of the state of the frontline 
wonkfome in human services through survey and Interviews of current 
workers, those who have left the field and students considering careers 
,n oubhc service 
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Greater Kansas City Community Foundation as fiscal agent for 
The Family Investment Fund 000 100,00000 000 100,DOO 00 000 
Kansas Cxty, M(SsoUn 
Support the State of Missourl's eftrts to develop Community 
Partnerzfts 

Child and Family Policy Center 000 40000000 (400,ODO 00) 000 000 

Des Moines, Iowa 

Support technical assistance, knowledge gathering and synthesizing 
activities designed to support community-based rethrms 

State of Vermont 000 275,00000 (87,50000) 187,50000 OOD 
Waterbury, Vermont 
Support community partnership and continued expan5lon of outcomes- 
based decision makino 

National Conference of State Legislatures 645200 12500000 (0250000) 62,50000 (6 .452 OD) 

Denver, Colorado 
Support to deepen the understanding of the legislative role and build 
the capacity of legislators to support govemment refornt that 
strenothens, families and communities 

University of Maryland 000 8500000 (84,91900) 000 (81 00) 

College Park, Maryland 
Support the provision of technical assistance for the development and 
Implementation of a system of results-based accountability on behalf of 
Marrviand's children vouth and families 

State of Illinois, Department of Muman Services 261,82700 000 000 281,82700 000 

Chicago, Illinois 
Support neform of the Illinois human servicets system 

After School 25,09500 0 DO (2509500) 000 000 
Chicago, Illinois 
Support Mayor Richard M Daley's Roundtable Discussion on 'Protecting 
Our Children ftnt Violence' 

Springfield Community Confederation 126,00000 000 (75,00000) 50,00000 000 

Springfield, Illinols 
Support to Improve job access and economic mobility for poor and low 
Income motile 
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Bnookings; Institution 150 OOD 00 000 (150,000 00) 000 000 
Washington, DC 
Support to plan a benchmark study of the state of the human ~rvlce 
workforce 

Total 2 - System Reform $10.580,60125 $37 .972,373 00 ($40,659,83B 81 $12,928,418 66 ($964.716 78 

3 Strategic Consullinst 

The Brookings Institution 0 DO 75 ODO 00 000 7600000 000 
Washington, DC 
Support to survey Capacity building In non-profit organizations that 
serve low-Income children and famliZes 

The University of Arizona 000 1365000 000 13,65000 000 
Tucson, Arizona 
Propose a series of talks and accompary,ng training gu,des on 
Interpreting Policy Data and Statistics ' 

University of Pennsylvania School of Social Work 000 75.00000 000 7500000 0 DO 
Philadelphia, Pennsylvanla 
Support the development of appropriate measures for the cn~ation of 
Philadelphia Hand In Hand An Integrated Approach to Social Services 
data collection tools 

Communications Consortium Media Center 000 5000000 (25,00000) 25,00000 000 
Washington, DC 
Support to provide communications technical assistance to the director 
and staff of human semices and child welfare agencies In select states 

Center for the Study of Social Policy 000 300,00000 0 DO 300 ODO 00 000 
Washington, DC 
Support new forms thr public sector decision makmq partnership with 
local communities 

University of Southem Maine 000 235,22500 000 235,22500 000 
Augusta, Maine 
Support the Maine Bureau of Child and Family Services Reform Initiative 
in the ama of onzactive improvement 
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State of Maine, Department of Child & Family Services 000 144,77400 0 DO 144,774 DO 0 DO 
Augusta, Maine 
Support the Maine Bureau of Child and Family Servims Reform Initiative 

National Center on Institutions and Alternatives 000 33 .7150 00 000 3370000 000 
Baltimore, Maryland 
Support a survey of alternatives and models for Incannerated youth 

State of Arkansas, Department of Human Services, 000 132,00000 000 132,00000 000 
Little Rock, Arkansas 
Support to provide data analysis capacity In the Director's office of the 
Arkansas Department of Human Sdrvl~ 

Univemilly of Chicago as flocal agent for Chapin Hall Center for 
Children 32180200 0 DO (321,802 00) 000 000 
Chicago, Illinois 
Support data pmcessinglanalytical capacity to help develop successful 
human services reform stratmies 

Urban Institute 503600 000 (5,03600) 000 000 
Washington, DC 
Disseminate the report 'An agenda for Action Outcome Management in 
Nonomfit Omanizations' 

Child Welfare Policy and Practice Group 15.62768 000 000 000 (15 .627 68) 
Montgomery, Alabama 
Support work with the Spmlal Child Welfare Advisory Panel 

Urban Institute 000 350 000 00 (15000000) 150 .000 00 000 
Washington, DC 
Support legislatures to Improve their implementation of governing for 
results 

The Finance Project 000 60000000 (300.D00 00) 300 000 OD 000 
Washington, DC 
Support to develop and disseminate knowledge of how to finance 
Investments that build community Infrastructure and Improve public 
services and supports 

Neighborhood Development Corporation 98,97500 000 (9897500) 000 000 
Des Moines Iowa 
Support a revitalization plan and Implementation plan for two Des 
Moines sites nelahborhoods 
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The Finance Project 000 200,00000 (2DO .000 00) 000 000 
Washlngton, DC 
Support to Identify innovations and recommend and support options for 
the restructuring of government administrative and management 
systems 

State of Georgia, Department of Human Resources 10000000 000 (10000000) 000 000 
Atlanta, Georgla 
Support to conduct an assessment of the Georgia Division of Family and 
Children Services workforce to Inform development of strategies for 
Improving workforce recrultnricn~ selection and retention 

The Finance Project 100,00000 0 OD 000 100,00000 0 DO 
Washington, DC 
Support to create a knowledge base to support systems change in the 
delivery of human services by state and local covernments 

The Ressearch Foundation of State University of New York 117,66200 0 OD (117,662 00) 000 000 
Albany, New York 
Support for a 'Study of Service Integration In Human Services 
Procrams' 

Now Yorkerse for Children 35,ODO DO 000 000 000 (3500000) 
New York, New York 
Support the New York City Administration for Childrens Services to 
create a cons child welfare dambasie, to develop the agency's capacity 
to guide Implementation of the Oty's child welfare reform effort and to 
track Drooress of service 

Total 3 - Strategic Consulting $794,10268 $2,159,349 00 ($1,318,475 00 $1,584.349 00 (650,62708 

4 Neighborhooid Triansforninition/172FI111V DCVCIODMent 

4a - Makine Connections and NTIFD 

Urban Institute 000 11609900 (116,099 00) 000 000 
Washington, DC 
Support to expand loi:sl Washington, D C, capacity to measure family 
and children's well-beina at the nelahborhood level 
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Metropolitan Washington Council of Goveirnmento 0 OD 4.354 T7 (4.38477) 000 0 OD 
Washington, DC 
Support the production and dissemination of the Metropolitan 
Washincton Community Health Indicistors report 

Family Focus 000 10000000 000 100,000 00 000 
Chicago, Illinois 
Support the Midwest Learning Center for Family Support 

Hmproft Center of Hitwoulasno, Inc 000 200 ODO 00 (2DO,ODD 00) 000 000 
Milwaukee, Wisconsin 
Support the war* of the Local Lmming Partnership In Milwaukee, 
Wisconsin, and provide coordination and administrative services 

Philadelphia Health Management Corporadon 000 1050000 (10,50000) 000 000 
Philadelphia, Pennsylvania 
Support to conduct a stakeholder assessment of CAMConnect In 
Camden, New Jersey 

UnIvarsolty of efialosachuseitts at Boston 000 87.78300 (43,891 00) 43,89200 000 
Boston, Massachusetts 
Support for procatss documentation of Boston Making Connections and 
Me Neighborhood Based Team 

The Providence Plan 500000 35 .DOO 00 (40 ODO 00) 000 0 DO 
Providence, Rhode Island 
Support the Community Opportunity Zone Information Network 

Seattle Foundation 000 1600000 (15 DOO 00) 0 DO 000 
Seattle, Washington 
Support the fiscal analysis of the effects of fool, state and federal 
budaet reductions on locations within Kind County 

Boston Foundation 40,ODO DO 147,82900 (187,829 00) 000 000 
Boston, mawachuselts 
Support the continuation of the Boston Making Connections Local 
Leaminic Partn~hlb 

Urban Strategists Council 000 277,15700 (257 &93 00) 000 (19,30400) 
Oakland, California 
Support the Oakland, Lower San Antonio Local Learning Partnershl 
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CPEC Foundation, Inc 000 1 Z500 00 (12,50000) 000 000 
Hartford, Connecticut 
Support for the Involvement of Hartford 2000 and Cithnens'Research 
Educatfonal Network In Me City Scan Hartford =Jea 

UnIW Way of Central India" 000 18896700 (188 9W 54) 000 (040) 
Indianapolis, IN 
Support "pension of Lol:al teeming Partnership activides 

United Way of Central Iowa 62,60000 124.OW 00 ('124 500 00) 62M 00 000 
Des Moines; Iowa 
Support to administer the development and operations of a Community 
Planning Resource Network, an Evaluation Exchange and 
Communications Network, a Resident Researth, Evaluation and Action 
Network and a NTFD Res~rch Fund 

Seattle King County 000 12925100 (12925100) 000 000 
Seattle, Washington 
Support White Center Making Connections efforts as part of the Local 
teaming Partnership by continuing analysis of available area, 
nalchborhood and sub nelahborhood data on White Center 

University of Louisville Reasearch Foundation 000 1985000 (1085000) 000 000 
Louisville, Kentucky 
Support a demonstration proposal toward the developmentofa Local 
Learnina Partnership in Louisville Kentuckv 

CPEC Foundation, Inc 000 WSW 00 (66.50000) 000 Goo 
Hartford, Connecticut 
Support the Local Leaming Partnership for Hartford's Making 
Connections Initiative 

Board of Regents of the University of Wisconsin System 000 51,10500 (51 10500) 000 000 
Milwaukee, Wisconsin 
Support assessing the work of the Making Connection project In 
Milwaukee, Wisconsin, related to the Earned Income Tax Credit and 
asset building 

University of Teuves at San Antonio 2250000 325164 00 (347,853 DO) 000 (1100) 
San Antonio, Texas 
Support the Shaping a Learning Partnership for Making Connections 
prolect In San Antonio 
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Gacgrgia Tech Research Corporation 000 124,02800 (6201400) 62,01400 000 
Atlanta, Georgia 
Support the Data Policy Analysis Group as the Local L"ming Partner in 
Atlanta, Geonala 

Connecticut Association for Human Sergrices 
Hartford, Connecticut 
Support work of Making Connections activities In Hartford, Connecticut 

The Piton Foundation 
Denver, Colorado 
Support the work of the Local Learning Partnership In 2002 

The Providence Plan 
Providence, Rhode Island 
Support Local Learning Partner work around the Foundations Making 
Connections Initiative 

Universal Community Homes 
Phliadelphia, Pennsylvania 
Support to develop place-based community development strategy 
efforts In South Philadelphia 

Local Initiative Support Training and Education Network 
Washington, DC 
Provide general support 

United Way of America 
Alexandria, Virginia 
Nationwide Implementation of phone number "21 1' as a resounce for 
connectino disadvantzroed children and families; to servh :ej; 

United Way of El Paso County 
El Paso, Texas 
Support Phase 11 of *Strong Families, Strong Future' El Paw Kids Way 

South Central Los Angeles Inter-Rellgloggo; Sponsoring Committee 
Pasadena, Callfornia 
Support the Industrial Areas Foundation Los Angeles Metropolitan 
Orcanizina CxvnmIttm 

000 65.12400 (65,124 00) 000 000 
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Hampton Roads Health Ccuslition 000 50 .ODO 00 (5000000) 000 000 
Virginia Beach, Virginia 
Support transition funding for Square One, a regional Initiative to help 
all children In Hampton Rwds . Vircinia 

Cabrilla Economic Development Corporation 000 20,D00 00 (2000000) 000 000 
Ventura, California 
Support community building as well as provide technical assstantre to 
the Grace Hill Settlement House 

East Bay Community Found&Uon 000 1000000 000 10,00000 000 
Oakland, California 
Study of the Executive Educ;atlon program Influences on community 
foundations working on Making Connections as well as develop 
understanding of the Importance of family strengthening 

Columbia University, Institute for Research In Afflium American 
Studies 5,00000 000 (6,00000) 000 000 
New York, New York 
Support the Center for Innovation in Social Responsibility's flat 
symposium 

University of Massachusetts 35.00000 000 (35 ODO 00) 000 000 
Boston, Massachuse:tts 
Support Implementation of the Jimmy and Rosalyn Carter partnership 
Award for CaMDUS-COMmunitV Collaboration 

Wideer Opportunities; for Women 5000000 000 (50,ODO 00) 000 000 
Washington, DC 
Support the State Organizing Project for Family Self-Sufflciency 

United Way of Massachusetts Bay, Inc 25.00000 000 (25,00000) 000 000 
Boston, Massachusetts 
Support the USA Memorial Fund & services to families and community 
organizations immediately affected by the occumence of September 11, 
2001 

The Community YMCA 30,00000 000 (30,00000) 000 000 
Red Bank, New Jersey 
Support for the YNCAs Family Services Center W7C 9/11 relief efforts A 
YCARES financial Assistance Drocrant 
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Vanderbilt UnIversolly, an Fiscal Agent for Family Re-UnIon 
Nashville, Tenne~e 
Support the Family Re-Union 10 Back to the Future Conference 

Consumer Federation of America Foundation 
Washington, DC 
Support Policy, research and documentation around payday loans and 
other forms of high cost credit, a public Infonmation campaign, promote 
savings and wealth building in low income households nationally 

URBI Culture Incorporated as Fiscal Agent for Outre.ech 
Extensions 
Malibu, Callfornla 
Support media expenses for Making Connections 

National Council on Family Relations 
Minneapolls, Minnesota 
Support to advarwe knowledge about selected family issues and 
contribute to scholarly literature and debate In those areas 

Business and Professional Womens Foundation 
Washington, DC 
Provide general support 

The Finance Project 
Washington, DC 
Support to provide technical assistance on sustainabilty planning for 
two Making Connections sites. Hartford, Connecticut, and Denver 
Colorado 

Trusts" of the University of Pennsylvania 
Philadelphia, Pennsylvania 
Support the National Center on Fathers and Families 

Neighborhood Funden Group 
Washington, DC 
Support to develop tools and resources for philanthropic place-based 
Investments 

National Conference of State Legfislatures 
Denver, Colorado 
Support work on policy Issues affecting children, families and 
neighborhoods that cra~ the boundaries of legislative committees 
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Council of Chief State School Officers Inc 1996600 000 (19,96600) 000 000 
Washington, DC 
Support a planning grant on strengthening educational suppvt 
stratecles 

Center for the Study of Social Policy 67431 00 000 (67,431 00) 000 000 
Washington, DC 
Support focus groups and research on policy approaches for Issues 
relatim to advocacy for low Incorrie families 

Urban Strategies Council 7500000 000 (7500000) 000 0 GO 
Oakland, California 
Support the Community Building Support Center as "urce of technical 
as;sistance In Ball/more, Oakland and San Diego as part of a national 
communitv buddina infrastructure 

The Development Training Institute, Inc 10,50000 000 (10,50000) 000 000 
Baltimore, Maryland 
Support to Implement the -Am You Ready* component of the Youth 
Investment Pniject In Baltimore as part of the Making Connections 
effort and to document the process and results In this site 

Chapin Mall Center for Children 25.13500 000 000 2513500 000 
Chicago, Illinois 
Support participation of Herold Richman and Prudence Brown on the 
National Evaluation Adviscrv Team 

Brandeis University 5,50000 000 000 550000 000 
Boston, Massachusetts 
Support provision of remote and onsite technicill assistance related to 
data collection & use In Making Connections sites 

The Mar Vista, Institute 000 166,66700 (166,867 00) 000 000 
Culver City, California 
Families Count Honors Award for 2002 

Latin American Youth Center, Inc 000 168,66700 (166,667 00) 000 000 
Washington, DC 
Families CountHonors Award Ibr2002 

Bethel Now Life, Inc 000 168.66700 (166,667 00) 000 000 
Chicago, Illinois 
Families Count Honors Award for 2002 
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St Christopher Ottille Center 000 168.86000 (168,666 00) 000 0 GO 
Brooklyn, New York 
Families Count Honorv Award for 2002 

Aflame Dominicans, Inc 000, 16666700 (166,867 00) 000 000 New York, New York 
Families Count Honom Award lbr 2002 

East Little Havana Neighborhood Governing Board 000 166,66600 (16666600) 000 000 Miami, Florida 
Families Count Honors Award for 2002 

Avance,1m; coo 16666700 (166,667 00) 000 000 San Antonio, Texas 
Families Count Honors Award for 2002 

Babyland Family Services 000 16866700 (16666700) 000 000 
Newark, New )ersey 
Families Count Honors Award for 2002 

Centro de Salud Familiar La Fe 000 166,68700 (166,667 00) 000 000 El Paw, Texas 
Families Count Honors Award for 2002 

Freeport West, Inc 0 DO 166.66700 (166,667 00) 000 000 Minneapolis, Minnesota 
Families Count Honors Award for 2002 

Medical University of South Carolina 000 16866700 (166 .667 00) 0 DO 000 Charleston, South Carolina 
Families Count Honors Award for 2002 

Community Action project 000 16666600 (166,665 00) 000 000 Tulsa, Oklahoma 
Families Count Honors Award for 2002 

Highbridge Community Life Center 000 16666700 (18668700) 000 000 Bronx, New York 
Families Count Honors Award for 2002 

Rheedlan Centers for Childreen 000 166 667 DO (16666700) 000 000 New York, New York 
Families Count Honors Award for 2002 
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Center for Community Self Help 000 16666700 (16666700) 000 000 
Durham, North Carolina 
Families Count Honors Award for 2002 

Interfaith Education Fund 000 iee,eee oo (166,666 00) 000 000 
Austin, Texas 
Families Count Honors Award for 2002 

Kaleidoscope, Inc 000 166 866 DO (166.666 00) 000 0 01) 
Chicago, Illinois 
Families Count honors Award for 2002 

Parent Services Project, Inc 0 DD 166.66600 (166.66600) 000 000 
Fairfax, California 
famikes Count Horrors Award for 2002 

Erikson Institute 000 le6 666 00 (16668600) 000 000 
Chicago, Illinois 
Families Count Honors Award for 2002 

Quincy School Community Council, Inc 000 166,66700 (166.667 00) 000 000 
Boston, Massachusetts 
Families Count Honors Award for 2002 

Children of the Rainbow 000 16666700 (166,667 00) 000 000 
San Diego, California 
Families Count Honors Award for 2002 

Fatima Family Center 0 DO 16668700 (166,667 00) 000 000 
Cleveland, Ohio 
Families Count Honors Award for 2002 

Vanderbilt University, Maternal Infant Health Outreach Worker 
Project 000 166.66700 (106 .667 00) 000 000 
Nashville, Tennessee 
Families Count Honors Award for 2002 

National Opinion Research Center 300.10900 000 (300,109 00) 000 000 
Chicago, 1111nols 
Support development of the Making Connections outcome survey 
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Aspen Irustitute 50'00000 000 000 Goo (50.0w 00) 
New York, New York 
Support the National Academy of Sciences establishment of a 
Roundtable on Effective Service for Children 

Chapin Hall Center for Children 70,000 DO 000 000 000 (70.1300 00) 
Chicago, Illinois 
Support dissemination of Ideas developed In Building Community 
capacity 

Famlllw and Work Institute 100,00000 000 000 000 (10000000) 
New York, New York 
Support indicator development 

Center for the Study of Social Policy 510,30000 000 000 51030000 000 
Washington, DC 
Support Foundation 'Diarist' contracts where consultants document 
teamnivonk 

National Coalition of Community Foundations for Youth 20,00000 000 (20.00000) 000 000 
Basehor, Kansas 
Support the Neighborhood Small Grants Progmm 

Main Una Academy 25,00000 000 000 25.DOO 00 000 
Cynwyd, Pennsylvania 
Support the production of a survey on positive outcomes for children 
and a dmft Resounce Guide on Effective Parental Involvement 

Foundation, Inc 48,94200 000 (48,04200) 000 000 
Moorestown, New Jersay 
Support to aulst the Area Academic Offl~r In the design and 
development of the Neighborhood Schools Network 

University of Pittsburgh 10,00000 000 (10,00000) 0 DO 000 
Pittsburgh, Pennsylvania 
Support the University Office of Child Development 

Camden County College Board of Trusteese 24 9W 00 0 DD (2495000) 000 coo 
Blackwood, New 3ersey 
Support planning and development of the Civic Leadership Academy 
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City of Seattle 
Seattle, Washington 
Support ' Reinvesting In Youth , a juvenfle system refbm ; initiative that 
seeks to demonstrate efficacy of community based Interventions to 
reduce definauencY and incarcerstion, Cost 

The Oakland Private Industry 
Oakland, California 
Support the Implementation of the Family Independence Initiative 

University of Mississippi 
University, Mississippi 
Support the production of teaching tools to assn;t communities, 
especially non-metropolitan communities, as they face the challenges of 
a clobal ec~onomv 

Share Our Strength 
Washington, OC 
Support to Increase the reach and effectiveness of Operation Frontline 

Parent Semices Project, Inc 
Son Rafael, California 
Support In the areas of leadership, expansion and advocacy 

Generation of Hope 
Rantoul, Illinois 
Support documentation of approach, key elemenM capacities needed 
and other learnings from the place based, Intergeneradonal approach to 
foster and adoptive families 

Georgia State University Foundation 
Atlanta, Georgia 
Supportfor the replication of CirterPartnership Award for Campus & 
Community Collaboration, which highlights the role of anchor 
Institutions In family strengthening and community building 

Opportunities Industrialization Centers of America 
Philadelphia, Pennsylvania 
Support for Phase 11 of the Opportunities Industrialization Centers of 
America Self-Helo Investment Plan 

80,00000 000 (8000000) 000 000 

100,00000 000 (100,000 00) 000 000 

100,DDO 00 000 (5000000) 50 ODO 00 000 

100,00000 000 000 100,00000 000 
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United Way of America 10,00000 000 000 10,00000 000 
Alexandria, Virginia 
Support to develop arucles for a penodical -Community A Journal of 
Communin, Buildirro for Communitt, Leaders' 

First Gook 1000000 000 (10 ODO 00) 000 000 
Washington, DC 
Support for the First Book literacy program 

United Way of Amerl" 200 .0DO 00 000 (108 .204 12) 9179588 000 
Alexandria, Virginia 
Support the United Way ofAmerica, Casey Foundation Fellowship 

International Youth Foundation 260 .ODO 00 000 (12500000) 125,000 OD 0 OD 
Baltimore, Maryland 
Support efforts of The Forum for Youth Investment to leam about and 
leverage the work on national organizations that address the needs of 
children, youth, families and communities, especially those In poverty 

Greater Kentues City Community Foundation aut flacal agent for 
The Family Investment Trust 300 .000 DO 0 DO (150,000 00) 150,00000 000 
Kansas City, Missouri 
Support the Sustainable Neighborhood Program for Implementing 
NTIFD Initiative In St Louis, M4ssoarri 

Volunteers of America 000 20,38200 (20 .36200) 000 000 
Aliucandria, Virginia 
Support to develop and Implement Me Family Strengthening Awards 
Proaram for Volunteers of America affiliates 

National Conginass for Community Economic Development 000 50.00000 (50,00000) 000 000 
Washington, DC 
Support for Families Count, The NCCED Family Strengthening Awards 

Big Brotherat/Big S15ters of America 000 50 ODO 00 000 50,00000 000 
Philadelphia, Pennsylvania 
Support to explore a fit between the Family Strengthening Initiative and 
Me Big Brothers/819 Sistem work, priontles and locus 

Camp Fire USA 6000000 1196000 (5000000) 119,64600 000 
Kansas City , Missouri 
Support to develop and implement a national awards program 
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Urban Libraries Council 000 I0 .0D0 00 (10,0DO DD) 000 000 
Evanston, Illinois 
Support a May 2003 conference and publication nelated to se~rvlng new 
American famillits In American cities 

Florida Department of Children and Families 7071700 000 (6706500) 365200 000 
Miami, Florida 
Support Community Services Planning Center In developing a data 
warehouse with capability for reporting neighborhood level Information 
for the East Little Havana Neighborhood of Miami, Florida 

City of Redlands 10,00000 000 (1000000) 000 000 
Redlands, California 
Support for the Second Annual Faith and Justice Summit, as well as 
documentation of the Family Centered Parole Re-entry Program 

Goodwill Industries International, Inc 000 15000000 (1 50 .ODO 00) 000 000 
Bethesda, Maryland 
Support an affiliate awards program that rewards commitment and 
promotes euramples of place-based family strengthening, as part of the 
national campishm to make NTIFD a oHorltv 

National Coalition of Community Foundations for Youth 000 200.00000 0 DO 20000000 000 
Basehor, Kansas 
Support a Family Economic Success conference for the community 
foundation field in Baltimore, Md. In October 2003 

The Aspen Institute 000 100.00000 000 100,ODO 00 000 
New York, New York 
Support convenings of the National Policy Partners in 2003 

Farm and Wilderness Foundation, 3Enc 50.000 00 100,00000 (50 DDO 00) 100 .ODO 00 000 
Plymouth, Vermont 
Support rex:reatlonal activities to at-risk youth 
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Karvard University 000 39,97900 000 39.97900 0 DO 
Cambridge, Massachusettts 
Support an eight month initiative focused on family striengthening in 
Indian Country 

University of Maryland, Office of Research Administration 000 85,56000 000 8558000 000 
College Park, Maryland 
Support to pilot the production of 2-3 Retsearch Briefs for Disparities 
Reduction that will assist the Foundation In addressing critical issues of 
ram ethnicitt, In Its work 

University of Texas at San Antonio 000 2034500 (2034500) 000 000 
San Antonio, Texas 
Support research that will provide a new understanding of families with 
transnational "penance who am living at the Border and the Interior of 
New Mexico 

National Council of LaRaza 000 125 ODO 00 000 125 ODO 00 000 
Washington, DC 
Support the Family Stmngthening Awards Program 

Center for the Study of Social Policy 000 31,50000 000 31,50000 000 
Washington, DC 
Support for dtictmentation of a neighborhood collaboration model 

Points of Ught FoundaUon 000 185,00000 (13,10000) 15000000 (190000) 
Washington, DC 
Support to promote volunteer and community service approaches to 
family ecorlornk: success durtno the 2002 National Conlenence 

Northeastern UniverwitV 0 DO 3000000 0 DD 3000000 000 
Boston, Massm:husetts 
Support for low-Inciame Northeastem employees and targeted 
contracted staff with Information and training assistance to take 
advantage of the Earned Income Tax Credit In preparation for their 
federal and state returns 

The University of Georgia 000 200000 (2,ODO 00) 000 0 OD 
Athens, Georgia 
General Support 

Urban Strategies 000 1 60,0DO 00 OOD 180,ODO 00 000 
Oakland, Callfornla 
Support for systematic knowledge development on Issues mlated to 
family strencithertinalvouth development 
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Children First for Oregon 000 100.00000 000 100,00000 000 
Portland, Oregon 
Support KIDS COUN7- grantees to help and analyze 
quantitativelqualitative date, raise the visibility of rural families to 
deepen understanding of their unique clrcumstance5, especially with 
resoect to famliv economic sucress 

Vanderbilt University 000 10000000 0 DD 1 DO.DOO 00 000 

Nashville, Tennessee 
Support the planning, development and hosting of a mnferenoe of 
h1oher educ:ation 

Now London Development Corporation 000 10000000 000 10000000 000 

New London, Connecticut 
Support for Improving outoom~ for New London's most vulnerable 
lamlll~ 

Marrics" & Corporate Volms for Working Families 000 386,600 DO 000 38660000 000 

Rockville, Maryland 
Support for a National Partner for the corporate sector as part of the 
NTFD Family Smencthenino Acenda 

National Assembly of Health and Human Service Organizations 5499000 25494000 (54,99000) 254,94000 000 

Washington, DC 
Support a family s&engthening agenda 

National Coalition of Community Foundations for Youth 0 DO 175 000 DO 000 175,00000 000 
Basehor, Kansits 
Support to design and develop an executive education program for 
ournmunirt, foundation leaders In NrIFD sites 

National Goverriont elation Center for 54M PrOCILIC4111 000 150,00000 000 150,00000 000 
Washington, DC 
Support for a program entitled Cross System Innovation AssesSing 
Current Flexibility and ODoortunities Under Current Law 

Trinstects of the University of Pennsylvania 000 15000000 000 150,00000 000 

Philadelphia, Pennsylvania 
Support the planning, development and hosting of a conference of 
hicher education in Makino CorneCtIonS sites 



Page 79 of 204 

0 0 0 

The Annie E Casty Foundation . Inc . 052-1951681 Attachment 116 
Form 990 PIT for Calendar 2002 

2001 Balance Grant, Authorized Payments Made 2002 Balance Amount Lopmed 
Grantee's Nam and Description Bnought For~ard for 2002 In 2002 Carried Pomard In 2002 

University of California, Los Angel" 000 10000000 000 1 DO.000 00 000 
Los Angeles, California 
Support for the Natforsol Community a Academic Consortium on Family 
Centered Community Builidino 

United NeIghbortiood Center 000 10,00000 (10,ODO 00) 000 0 OD 
Cleveland, Ohio 
Support the upcoming UNCA 2002 National Summit 

Vanderbilt UntvemltV 0 DO 10000000 (100 ODO 00) 0 DO 000 
Nashville, Tennessee 
Support the Family Re-Union I I conference which will be held October 
20-21, 2002, In Nashville, Tennesstee 

Excel Educational Enterprisess, Inc 000 26,27SOD (2627500) 000 000 
Albuquerque, New Mexico 
Support California Endowment research on celebrity philanthropy 

Humen Interaction Research Institute 000 2500000 000 25,00000 000 
Encino, California 
Develop an action - oriented set of guidelines for collaboration and 
family Philanthropy 

Asisoclation of Baltimore Area Grantmakers, Inc 000 5300000 000 53 000 00 000 
Baltimore, Maryland 
Support the development of tools and strategies to deepen the 
encacement of local funders In Dlaced-based philanthropy 

Human Interaction Research Institute 000 22.00000 (2200000) 000 000 
Los Angeles, California 
Support to develop and coordinate a convening for the International 
Network on Strateolic philanthropy 

Associated Black Charities 000 2000000 (2000000) 000 000 
Baitimore, Maryland 
Support for Mid Atlantic Regional Conference on Black Philanthropy 

Twenty- First Century Foundation D DO 50,D00 00 (50,00000) 000 000 
New York, New York 
Support stage I of the Black Foundation Initiative 
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The Trustees of Indiana University, The Polls Center 000 16,39300 (1639300) 000 000 
Indianapolis, Indiana 
Support to better understand the technology training needs of the 
institutional and non-institutional partners within the Local Learning 
Partnershlos of the Makino Cwnections Protect 

The Loks Institute, Inc 000 3961500 (39,61500) 000 000 
Amherst, Massachusetts 
Support the development and convening of the Sth annual Community 
Research Network conference 

Multicultural Youth Tour of What 000 74,80000 (74,80000) 0 OD 000 
Boston, Massachusetts 
Support the effort to connect the residents of all agets to stories and 
Information that makes healthy community buildina Possible 

Hartford Public Library 000 30,00000 (30,00000) 000 000 
Hartford, Connecticut 
Support a planning process to develop the Hardbrof Community 
Information Center 

The Loke Institute, Inc 000 18 ODD 00 (18,00000) 000 000 
Amherst, Massachusetts 
Support to provide technical assistance to the Making Connections local 
learning partnerships In Boston, Massachusetts, Hartford, Connecticut 
and Providence Rhode Island 

Urban Institute 6250000 8659200 (145,997 00) 309500 000 
Washington, DC 
Support technical assistance by Urban Institute staff to Making 
Connections Local Learninif Partners 

Llano Grande Center for Research and Dervelopment 000 52,75000 (52.75000) 0 DO 000 
Edcouch, Texas 
Support Llano Grande as a Technical Assistance provider to Lixcal 
Learrilno Partnerships In Makinc Connections sites 

California State Universilty of Son Name Foundation as fiscal 
atient for the Social Behavioral Research Institute coo 88.00000 (86,00000) 000 000 
San Marcos, California 
Support to provide program evaluation and data support to San Diego 
Makino Connection's tamered Investment 
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Appalachian RKus, Inc 000 10,D00 00 (10 .D00 00) 000 0 DO 
Middlesboro, Kentucky 
Support doctmentation and diss~emlnadcn of data products and report 
to the communities of Kenhocky, Tennessee, Ohio, Wrlimia and Weost 
Vim/n/a 

Edcouch-El" Independeast School District 000 5.00000 (500000) 000 000 
Edcouch, Texas 
Support doctmfentation of the work of Uano Grande 

Innovation Network, Inc 0 DD 7896000 (76,96000) 000 000 
Washington, DC 
Support the evaluation capacity building efforts for the L~l teaming 
Partnership 

National Governors Association for Best Practices 000 150,00000 000 15000000 000 
WashIngton, DC 
Support I& a program entitled Cross System Innovation Assessing 
Current Reuribility and Opportunities Under Current Law 

National Association of Counties Rejusarch Foundation 000 2265000 (2265000) 000 000 
WashIngton, DC 
Support the planning and development of a technical assistance 
orp~ram 

National Academy of Public Administration Foundation 80,00000 94,52600 (174,520 00) 000 000 
Washington, DC 
Support the examination of hIgh-performance pubfic1nonproft 
partnerships 

Conference of Matioris Research and Education Foundation 000 57,75000 (57,75000) 000 000 
Washington, OC 
Support production of materials to focus natforail attention on the 
challences of workinc famffl~ in the United States 

Conference of Nation; Research and Education Foundation 000 226,32400 (108,= 00) 120,26400 (3000) 
WashIngton, DC 
Support to create a partnership to provide support to low Income 
workina families acenda 

National Association of Counties Research Foundation 000 15000000 (7004000) 70,06000 000 
Washington, DC 
Support the launch of a NACO presidential Initiative on Early Childhood 
Development 
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National League of Cities Institute, Inc 118,605 OD 437.250 DO (299,981 OD) 25587400 000 
Washington, DC 

Support to strengthen the capacity of municipal leaders to address the 
needs of families raising their children In the communities 

Women In Government, Inc 000 80,0DO 00 (80,00000) 0 DO 000 
Washington, DC 

Support thr a leadership conference for first tem, state senators and 
representatives as well as development of a follow-up task force 

National Governors Association Center for Best Practioes 149.99900 350,02600 (325,025 00) 175,D00 00 0 DO 
Washington, OC 
Support the ~don ofpolld~ and progmins to Improve well being of 
low Income workino families 

PollcyUnk 000 99.99500 000 99,99500 000 
Oakland, California 

Support to provide Technical Assistance to Making Connections sites In 
building partnership and understanding among stakeholders 

Public Policy Productions 000 50,00000 000 50.00000 000 
New York, New York 
Support production cost of the documentary, "Why Can't We be a 
Family Aoaln?" 

East Little Havana Neighborhood Goveming Board, Inc 000 75,00000 (75,01)(100) 000 000 
Miami, Florida 
Support to strengthen families through community outreach and 
engagement by expanding and increasing capacity of volunteer 
outreach workers 

ACCION USA, Inc 0 OD 5D 000 00 (50,000 DD) 000 000 
Boston, Massachusetts 
Support exploring the possibilities of expandIng ACCIONs micro lending 
Drooram to the city of Miami, Florida 

Warren Conner Development Coalition 000 3,00000 (3,00000) 000 000 
Detrolt, Michigan 
General support for the l8th Annual Meeting 
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Move the Mountain Leadership Center 000 11,10000 (11,10000) 000 000 
Ames, Iowa 
Support the strategic planning retreat for development of the Son Diego 
Taroeted Investment Plan 

Positive Opportunities for Women Engaged In Recovery " fissical 
agent for Partners, Alligned for Community Change 000 64,64900 (6404900) 000 000 
Lemon Grove, California 
Support to build the capacity of both resident and service providers to 
create a neighborhwd-based system of cam for the Foundation San 
Dleao Califflornia neiahborhoods 

Positive Opportunities For Women Engaged In R P - 9 verV 000 210.08300 (105,342 00) 105,34100 000 
Lemon Grove, California 
Support the targeted Investment work In the Son Diego, California, 
Making Connections site 

Philadelphia Health Management Corporation 000 28,29200 (28.29200) 000 000 
Philadelphia, Pennsylvania 
Support to analyze Information collected from persons currently 
receiving tax return assistance through the Volunteer income Tax 
Assistance Program In Camden New Jersey 

Citizen Policy and Education Fund of New Jemy, Inc 000 4250000 (21,25000) 21,25000 0 DO 
Hackensack, New lersey 
Support the Camden Financial Education and Technology Center In 
Camden, New Jersey 

Center for Family Services 000 1500000 (15,00000) 000 000 
Camden, New Jersey 
Support the planning, leadership and eurecution of the Camden City 
National Family Week 2002 

Housing Authority of the City of Camden 000 2,50000 (2,50000) 0 OD 000 
Camden, New 3ersey 
Support the Youth Scholarship program thr the Camden Housing 
Authoritv's Hope V1 

Camden County Department 000 100000 (1,00000) 000 000 
Blackwood, New Jersey 
Support the 3rd Annual Camden County Womens Health ContenenCe 
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Rutgers; Universality Foundaticun 000 6255900 (62 559 00) 000 000 
Camden, New Jemey 
Support les:#11tation and convening services related to the January 25, 
2002, Family Economic Success Consultation In Camden, New Jersey 

It"poind, Inc 000 4300000 (18 000 DO) 25,DOO 00 000 
Camden, Ne,iv Jersey 
Support for the Earned Income Tax Credit outreach campaign and 
Volunteer Tax Assistanc:e slt~ In Camden New Jersev 

Camden County Council an Economic Opportunity, Inc 000 44,200 00 (",200 00) 000 000 
Camden, New Jersey 
Support an Individual Development Amount program 

Jobs for the Futurst, Inc 000 1500000 (1500000) 000 000 
Boston, Massachusetts 
Support to assist the Savannah, Georgia, Making connections site In the 
transition to becomint; a Tarooted Investment site 

United Way of the C;onstal Empire, ZnQ as fiscal agent for Pini 
SAV 000 373,00000 (18650000) 186.50000 000 
Savannah, Georgia 
Support to build ChathamlSovannah family assets In measurable ways 
through Income support savings, housing opportunities and msponsive 
finandal services 

The Southealstern Village 85,00000 63,39800 (148,398 00) 000 000 
Detroit , Michigan 
Support the Southeastern Village Infrastructure 

Philadelphia Martin Luther lUng Jr. Association for Nornsiolencet, 
Inc 000 50,00000 (50,00000) 000 000 
Philadelphia, Pennsylvania 
Support the March 2002, Education Information Conference In 
Philadelphia, Penn"hearda 

Campaign for Working Families 000 100.0130 00 (50 .D00 00) 50,00000 000 
Philadelphia, Pennsylvania 
Support city-wide Volunteer Income Tax Assistance and Earned Income 
Tax Credit campalan In Philadelphia, Pennsylvania 
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Philadelphia Safe and Sound 000 10000000 (100 000 GO) 000 000 
Philadelphia, Pennsylvania 
Support the Annual Report Card on the Well Being of Children In 
Philadelphia, Pennsylvania 

To Our Children 000 5805800 (58,05B 00) 000 000 
Philadelphia, Pennsylvania 
Support the Family Focused Initiative In the Haddington neighborhood 
of Philadelphia, Pennsylvania 

Urban Strategift 000 15000000 000 150 DOO 00 000 
St Louis, Missouri 
Support the Sustainable Neighborhoods Program for Implementing the 
Neighborhood Transformation/Family Development Initiative In St 
Louis Missoun 

Agenda for Children, Inc 000 434,86800 (4998000) 384.88800 000 
New Orleans, Louisiana 
Support the 2003 targeted Investment work for Central City 
nelchborhood In New Orleans. Louisiana 

National Committee for Responsive Philanthropy, Inc 000 21,869 DO 000 2186900 000 
Washington, DC 
Produce two papers one entitled "Alternative Thinking about the 
Investment and use, or Foundation Endowments' and the other ' The 
Experiences of Alternatives to Foundation Peroetuitv' 

Independent Media Institute as fiscal agent for the 
Communications Leadership Institute 000 2000000 (20,1300 00) 000 000 
San Francisco, California 
Support a training program to expand communication skills of nonprollt 
Iwders 

The Welfare to Work Partnership 000 15,00000 (15,000 DO) 000 000 
Washington, DC 
Support the program 'Helping Make Work Pay' 

The George Washington University 000 110,05000 (110,050 00) 000 000 
Washington, DC 
Support the development of a framework on using Federal funds to 
promote Family Economic Succes 
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University of WiLsounsin-Madison 000 40,00000 (40,00000) 000 000 
Madison, Wisconsin 
Support ass;esisment ofstate ff"Iblilty In ImprovIng outcomets for low 
Income families 

Occidental College 000 3000000 (3000000) 000 000 
Pacific Palisades, California 
Support for public service research to support a book entitled The Two 
Percent Solution 

Center for Low and Social Policy 000 10,00000 (1000000) 000 000 
Washington, DC 
Support to produce, print and distribute documentation on child support 
asslonment and distribution options 

Howard University 000 2000000 (20,00000) 000 0 DO 
Washington, DC 
Support the training, team building and special community servim 
opportunities for student participants of the Howard University 
AmeriCorps program known as project Connecting Howard And 
Nelchborhood for Growth and Empowerment 

grown University 000 4699800 (4899800) 000 000 
Providence, Rhode Island 
Support a ficcus group with college and university president to explore 
the possibilities and constraints of their economic noles as anchor 
institutions 

Temple University 000 65,00000 000 65,00000 000 
Philadelphia, Pennsylvania 
Support to produce two documents critical to understanding 
Intemenerational shratecles 

Tavis Smiley Foundation 5000000 10000000 (50,00000) 100,0130 00 000 
Los Angeles, California 
Support the Youth to Leaders program 

Community Impact 000 3000000 000 30,00000 000 
Baltimore, Maryland 
Support student Interns I'min the UMBC Urban Teacher Educetion 
Program and for after school tutors that am part of the TC4P program 
supported by philanthropists Eddie and Sylvia Brown and operated 
throuah Communit. Impact 
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Generations United, Inc 000 30.50000 (5.00000) 2550000 000 
Washington, DC 
Support to produce two documents useful to the understanding of 
Intentrenerational strateoles 

Temple University 000 7.50000 (750000) 000 000 
Philadelphia, Pennsylvania 
Support work on Intergenerational Issues including a concept paper and 
consultative ses Ion 

3affervion Area Board for Aging 000 2658300 (26,58300) 000 000 
Charlottem,ille, Virginia 
Support to provide lessons learned about what it takes to engage 
seniars around child and youth well-being and vice vem as the basis 
for creatinq a 'cammunitv for all aces' 

Research Foundation In the City of New York 000 4200000 (42,00000) 000 000 
New York, New York 
Support the publication and dissemination of research agenda 
developed under the National Latino Research Atienda 

Arizona Board of Regents, University of Arizona 000 8500000 000 85 .000 DD 000 
Tucson, Arizona 
Support the Social Justice and Democnstic Participation program 

Senior Connections 000 2503800 000 25.03800 000 
Chamblee, Georgia 
Support to enhance the Foundation's knowledge about the role of elder 
Chinese and Korean immigrants In family Me and their Intenaction with 
public svstems 

The Now York Community Trust, Westchester Community 
Foundation 000 25,00000 000 25,00000 000 
White Plains, New York 
Support to develop, in partnership with the Helen Benedict Foundation 
and Its consultants, the Philanthropic Group, a documentation of the 
process thus far in planning for a community of all ages in Yonkers, New 
York 

Boys and Girls Clubs of America 000 125,00000 (125,000 00) 000 000 
Atlanta, Georgia 
Support for an afflilate awards program that rawards commitment and 
promotes examples of place-based family strengthening, as part of the 
national campaign to make IVTIFD a priority 
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Gram Hill Neighborhood Services 
St Louis, Missouri 
Support to Incorporate elements of Family Economk Success Into the 
work of the Member Organized Resources ExchanQe Procram 

Urban Strategies 
Oakland, California 
Support a convening of 'Leiaming for Community Change' 

Trustees of the University of Pennsylvania 
Philadelphia, Pennsylvania 
Support to assass the Municipal Rehabilitation and Economk Recovery 
Act In Camden, New Jamie 

ONG Center for Collaborative Learning 
Philadelphia, Pennsylvania 
Support to further refine the Tools for Change and development of a 
prototype for a CD-ROM application that will facilitate the us of tools for 
community-based oroanizations 

ONG Center for Collaborative Learning 
Philadelphia, Pennsylvania 
Support for research on youth In the foster care system 

United Way of America 
Alexandria, Virginia 
Support to provide learning opportunities to advance a Neighborhood 
Transformation/Family Development agenda and build capacity to 
advance Me United Way of America System 

National Coalition of Community Foundations for Youth 
Basehor, Kansas 
Support an executive education program for Community Foundation 
leaders, as part of the Neighborhood Transthrmation/Family 
Develowment national carmoalon 

Alliance for Children and Families, Inc 
Milwaukee, Wisconsin 
Support to Incentivize commitment to place-based familystrengthening 
as part of the national campaign to make NTIFD a priority 
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Family Support America 27500000 250.000oo (525,000 00) 000 000 Chicago, Illinois 

Support to Incentivize commitment to place-based family strengthening 
as Part of the national campaign to make ArT/FD a priority 

Orchard Place, Child Guidance Center as fiscal agent for The 
Directors 000 50.00000 000 50,00000 000 Des Moines Iowa 
Support to sumeuful/Y Implement the plans as designed by the 
Direc:trin'Council 

Institute for Sodal Economic Development 000 60,00000 0 DO 60,00000 000 
Iowa City, Iowa 
Support to plan and Implement a campaign to promote the us;e of the 
Federal Income Tax Credit, Child loccme Tax Credit and Additional 
Ciuld tax Credit bv ResIdents of Des moinc~ Iowa 

Iowa Citizens for Community Improvement 000 70,00000 (70,00000) 000 000 
Des Moines, Iowa 
Support to emPower residents In two targeted areas with the skills, 
knowledge, experience and connections that enable them to effectively 
address current and future problems and needs 

Des Moines Independent Community School District 000 8000000 (80,000 DO) 000 000 
Des Moines, Iowa 
Support to Inspire and equip a critical mass of Des Moines Public 
Schools executives, managers and partners to transform District 
student achievement levels 

Child and Family Policy Center 000 49.05600 (49,05600) 000 000 
Des Moines Iowa 
Support Making Connection in Des Moines, Iowa 

United Way of Central Iowa 000 115.40000 (57.70000) 57,70000 000 
Des Moines, Iowa 
Support Making Connections In Des Moines, Iowa 

Mercy Hospital Medical Foundation of Des Moines 000 5,000 DO (500000) 000 000 Des Moines, Iowa 
Support to assist the Medical Language Services Expansion Initiative In 
Des Moines, Iowa 
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Institute of Public Life 
Omaha, Nebraska 
Support to provide ongoing strategic Input by the Institute of Public Life 
lead organizer regarding the Integration of various components of the 
Makino Connections stmteqv 

Institute for Social Economic Development 
Iowa City, Iowa 
Support to plan and implement a campaign to promote the use of the 
Federal Earned Income Tax Credit, Child rax Credit and Additional Child 
Tax Credit by residents of Des Moines, Iowa 

Asian Counseling and Referral Service 
Seattle, Washington 
Support to provide on-site assistance to the Neighborhood 
TransformationlFarrilly Development team in Seattle, Washington 

Neighborhood Houses 
Seattle, Washington 
Support stafflng for Making C;onnections partnership In White Center 

King County 
Seattle, Washington 
Support funding for the development of a White Center Strategic 
Investment Plan that will identify s&ategk investments to build capacity 
within the White Center community over the next several years 

Project Look 
Seattle, Washlngton 
Support the opening of a new Project LOOK Site in White Center, 
Washington, and assist other communities to provide neighborhood-
based, Family-centered programs on Project LOOKS model 

Asian 8, Pacific Islander Women & Family Safety Center 
Seattle, Washington 
Support the White Center Community Organizing Project 

Technical Assistance for Community Service 
Portland, Oregon 
Support the translation and dissemination of the materials ftm the 
Nov 17, 2001 focus oroutis held in White Center 
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Impact Capital 000 50.00000 (50,DDO 00) 000 000 
Seattle, Washington 
Support to ensure the development ofa community development 
corporation In White Center 

Seattle Foundation 000 310,00000 (310 000 DO) 000 000 
Seattle, Washington 
Support for the implementation of the SearrielKing County, 
Washinoton, Making Connections Project 2002 

Hornesight 000 2000000 (21) DDO 00) 000 000 
Seattle, Washington 
Support to provide flat time home buyers with counseling service In 
White Center as Dart of the Making Connections effort 

City of Milwaukee, Health Department 000 30,00000 (3000000) 0 DD 000 
Mllwaukee, Wisconsin 
Support to maximize and measure the Impact of Milwaukee Health 
Department programs In and around the Making Connections, 
Milwaukee Wisconsin Cannot area 

Community Village, Ltd . 000 37,59300 (37,59300) 000 000 
Milwaukee, Wlsconsln 
Support the Implementation of the Making Connections Milwaukee, 
Wisconsin Drojea 

Non profit Center of Milwaukee 000 44,20100 000 44,20100 000 
Mllwaukee, WIsconsin 
Support the Milwaukee Making Connections neighborhood Earned 
Income Tax Credit camnakin 

AUS Community Development Corporation 3,45670 000 (3.45870) 000 000 
Milwaukee, Wisconsin 
Support public relations efforts of the Making Connections pmject In 
Milwaukee, Wisconsin 

ACTS Community Development Corporation 0 OD 15,96200 (1598200) 000 000 
Milwaukee, Wlsconsin 
Support to facilitate ten 'My Family, My Neighborhood' family suppers 
to be held In Milwaukee, Wisconsin In 2002 
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Black Health Coalition of Wiscastaln, Inc 000 3455900 (34,55900) 000 000 
Milwaukee, Wisconsin 
Support to provide facilitation, coordination and administrative support 
to the Making Connections pmilect, leading the eftrt to engage 
neighborhood residents in family strengthening strategy development 

Urban Economic Development Amoclation of Wisconsin, Inc 000 25 DOO 00 (25,00000) 000 000 
Milwaukee, Wisconsin 
Support to develop and Implement a capacity analysis W potential non-
pmflt partners In the Making Connections target neighborhood and 
support a network of neighborhood schools and their non-pmflt 
oartners 

Grienter Milwaukee Foundation 000 7500000 (75,00000) 000 000 
Milwaukee, Wisconsin 
Support the Implementation of Making Connections Initiative In 
Milwaukee, Wisconsin 

Non Prafit Center of Milwaukee, Inc 000 35,07050 (35 .07650) D 00 0 OD 
Milwaukee, Wisconsin 
Support the Family and Neighborhood Summit for Near Northside 
Families In Milwaukee. Wisconsin 

ACTS Community Developmesnit Corporation 000 9716300 (97 .16300) 000 000 
Milwaukee, Wisconsin 
Provide site liaison support for Making Connections work In Milwaukm, 
Wisconsin 

Local Initlativies Support Corporation 000 500000 (5 .01)0 00) 000 000 
Milwaukee, WisconsIn 
Support the 2002 Community development Summit In Milwaukee, 
Wisconsin 

NEINSED Community Development 0 DO 500000 (5,00000) 000 000 
Denver, Colorado 
Genem) support thr the 2002 anco de Mayo Event on May 4 and May 5 

The Youth Popular Culture Institute 000 3000000 (30,00000) 000 000 
Clinton, Maryland 
Geneml support for Turning the Tables; of Hip-Hop Summit October 31 -
November 3. 2002 
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City of Son Antonio 000 102.50000 (80,00000) 2250000 000 
San Antonio, Texas 
Support Oty of San Antonio Department of Community Initiatives 
famfiv economic support Droararn 

Univemity of North Carolina at Chapel Hill, Center for the Study 
of the American South 000 5000000 (50.00000) 000 000 
Chapel Hill, North Carolina 
Support the -ThIs House Is Home" Initiative of the Center for the Study 
of the American South 

House of Neighborly Samice 000 24,ODO 00 (24.00000) 000 000 
San Antonlo, Texas 
Support and build capacity of a resident driven community using the 
77me Dollar System 

San Antonio Cultural Arts, Inc 000 25 000 DD (25 000 OD) 000 000 
San Antonio, Texas 
Support to further programming growth, connect with other 
organizations, build self efficacy, and fadfitate community building 
sbrenothen,no 

Guadalupe Community Center Of San Antonio Texas 0 DO 25,ODO DO (25 DDO 00) 000 000 
San Antonio, Texas 
Support extended hours and services to the Westside Community In 
San Antonio, Texas 

Hisparias Uniclas 000 25 DOO 00 (25,00000) 000 000 

San Antonio, Texas 
Support capacity building for the Escuelitas Program, se~lng the west 
side of San Antonio 

Benitin Family Center 000 75.ODO 00 (75.ODO 00) 0 DO 000 
San Antonio, Texas 
Support to build capacity for Neighborhood residents and children to 
become evrinowered to develop ownership of their community 

Basilica of the National Shrine of Our Lady of Mt Camel and St 
Theresus 000 25.00000 (25.000 DO) 000 000 
San Antonio, Texas 
Support the development of a beatification project for Northwest San 
Antonio, Texas 
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City of San Antonio Neighborhood Action Department 000 2000000 (20,00000) 000 000 
San Antonio, Texas 
Support the Neighborhood Sweep Program 

Avance, Inc 0 DO 15,00000 (15,00000) 000 000 
San Antonio, Texas 
Provide general support to Avance national programs 

City of San Antonio, Department of Housing and Community 
Develcoment 000 250000 (2.50000) 000 000 
San Antonio, Texas 
Support the sponsorship for the Housing Summit on November 12-13, 
2002 

American Indians In Texas - at the Spanish Colonial Missions 000 20,00000 (20 000 DO) 000 000 
San Antonio, Texas 
Support to build capacity for programming offered by American Indians 
In rexas at the Spanish Colorrial Missions In coordination with Making 
Connections Initiative In San Antonio Texas 

Acclon Tenses 0 DO 10,000m (1000000) 000 000 
San Antonio, Texas 
Support to educate west side of San Antonio residents on the first 
stages of micro entrepreneur finandrig and establishing * bankable 
cn~dlt' 

San Antonio Communities Organized for Public Service 000 18,75000 000 18,75000 000 
San Antonio, Texas 
Support to educate residents in target neighborhoods of Austin, Texas 
on state wide Issues and aceridas 

The Enterprise Foundation 0 DO 20,00000 (2D 000 00) 000 000 
San Antonio, Texas 
Support the development of the Community Leadership Institute 

National Economic Development and Law Center 0 DO 100.00000 (10000000) 000 ODD 
Oakland, California 
Support exploration of ways to Increase opportunities for employment 
for low-income persons through eaess to car ownership 

Refug" Faclention SemIca Centcr 000 40,a2l 00 (40,82100) 000 000 
Seattle, Washington 
Support the translation and aloemInation of Information at September 
7, 2002, White Center Makinc; Connections meebiric 
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Kentucky Youth Advocates 0 GO 49,41400 (49,41400) 000 000 
Louisville, Kentucky 
Support to provide on-line assistance to the Making Connection Site 
team in Louisville, Kentucky 

Indianapolis Neighborhood Resource Center 000 50,DOO DO (5000000) 000 000 
Indianapolis, Indiana 
Support to provide project management In a complew labor intensive 
process by Family Circles 

Offender Aid and Restoration of Marion County, Inc 000 40,00000 (40,00000) 000 000 
Indianapolis, Indiana 
Support to Implement an Offender reentry program called the 
Community Anchor Prolect' 

Volunteers of America, Indiana 000 12.DOO 00 (1200000) 000 000 
Indianapolis, Indiana 
Support to provide a Safe haven thr children of domestic violence 
victims 

Indianapolis Neighborhood Housing Partnership, Inc 000 500000 (5 ODO 00) 000 000 
Indianapolis, Indiana 
Support to Increase targeted outreach to Hispanic Families needing 
financial and credit counselino services 

Offender Aid and Restoration of Marion County, Inc 000 724000 (7,24000) 000 000 
Indianapolis, Indiana 
Support to serve victims, Juvenile offienders, and their families who 
have residency in the Martindale Brichtwood area 

Central Indiana Community Foundation, Inc 000 3500000 000 3500000 000 
Indianapolis, Indiana 
Support activities during the 2002 Summit 

Greater Indianapolis Progress Committee, Inc 000 2500000 (2500000) 000 000 
Indianapolis, Indiana 
Support efforts to Improve the economic situations of families in 
Indianapolis, Indiana 

Christamore House 000 10,ODO 00 (10.DOO 00) 000 000 
Indianapolis, Indiana 
provide technical assistance to targeted Making Connections 
nelchborhoods 
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Martindale Brightwood Community Development Corporation as 
fiscail agent for the Greater Citizens Coalition of Martindale 
Briahtwocad 000 37,845 DO (37,11,45 00) 000 000 
Indianapolis, Indiana 
Support a community ne~paper 

Southeast Umbrella Organixatton, Inc . as fiscal agent for 
Sourthesirt Community Serillces 21,22700 27,47800 (4870500) 000 000 
Indianapolis, Indiana 
Support to assist with the T7me dollar collaborative project 

Greater Indianapolis Progress Committee, Inc 000 5,00000 (5,00000) 000 000 
Indianapolis, Indiana 
Support Farrillyfest at the Conal event 

Central India" Community Foundation, Inc 000 2500000 (2500000) 000 0 DO 
Indianapolis, Indiana 
Support the fowl Summer Youth program Fund Partnership 

Metropolitan Indianapolis Public Broadcasting 000 26.00000 (2e,000 00) 000 000 
Indianapolis, Indiana 
Support to produce media segments about Improving economic status 
and child welfam 

Boston Public Health Commission 15062700 43,19500 (193821 92) 000 (008) 
Boston, Massachusetts 
Support to develop and Implement a family strengthening program, 
Families RRST, which offers both unrversal home visiting and leadership 
development opportunities for msidents In one Boston Massachusetts, 
nefahborhood 

Center for the Study of Social Policy 000 90,00000 000 90,DOO 00 000 
Washington, DC 
Support to cc~crdinate National ErFC Cross Site Exchange, Cross Site 
Leamina Exchance that was held November 21-2Z 2002 

Finance Project 000 200,000 DO 000 200.00000 000 
Washington, DC 
Support to Improve the capacity of public sector policy makers and 
managers to design and Implement policies and programs that will 
Improve outcomes for children, families and communities 
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ONG Center for Collaborative Learrilng 0 DO 40000000 000 4DO.000 00 000 
Philadelphia, Pennsylvania 
Support for Interpretation equipment for the Making Connections sites 

Our Lady of the Lake University Center for Women In Church and 
Society 000 42.00000 0 DD 42,00000 000 
San Antonio, TeXas 
Support the development and Implementation of the Making 
Connections Initiative while creatinc, new leamino opportunities 

ChIncook Fund 210 000 DD 100 ODO 00 (210 DDO 00) 100,00000 000 
Denver, Colorado 
Support the development and expansion of the small grants program of 
Making Connections - Denver, Colorado, and to help build Chinook's 
radal fustice emcfhasts 

The Remselaerville Institute 000 2331500 000 23.31500 000 
Rensselaerville, New York 
Support to provide guidance, assistance and feedback in developing a 
results framework for civic Investments work 

Children and Family Focus 000 7500000 000 75,00000 000 
Irvine, California 
Support the manuscript pmject 

ONG Center for Collaborative Leaming 000 75,00000 000 75.00000 000 
Philadelphia, Pennsylvania 
Support to translate Making Connections documents Into Spanish 

East Bay Asian Local Development Corp 000 5000000 (50 000 OD) 000 000 
Oakland, California 
Support business development assistance to merchants within the East 
Lake District and 23rd Avenue Corridor 

East Bay Asian Lcocal Development Institute, Inc 000 2.50000 (250000) 000 000 
Oaldand, California 
Support Fourth Annual Unity Festival 

East Say Asian Youth Center 000 6200000 (62,00000) 000 000 
Oakland, California 
Support to build the organizational capacity of the EasWde Arts Alliance 
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Urban Strategies; Council 70.49500 89.10700 (11 1 015 00) 48,58700 000 
Oakland, California 
Support the Urban Strategies Council as the Coordinating organization 
for the Lower San Antonio Neighborhood of Oakland Californias Making 
Connecbons collaboration 

Community Development Institute 000 1 1 1,588 00 (55,79400) 55,79400 000 
East Palo Alto, Callfornia 
Support local coordination and led,, ical assistance liaison achvitles 
related to Makine; Connections 

East Day Asian Local Department 000 2,50000 (2.50000) 000 000 
Oakland, California 
Support the 27th Anniversary Awards Dinner and Silent Auction 

United Way of the Bay Area 1 .0DO 00 100000 (1,80050) 000 (19950) 
San Francisco, California 
General Support 

Oakland Community Organization 000 3382000 (33,82000) 000 000 
Oakland, Callfomla 
Support organizing efforts to ensure timely and effective 
Implementation of the Small Schools Policy In Oakland and Lower San 
Antonio California 

East Bay Asian Youth Center 000 OD DDO 00 (50,00000) 5000000 000 
Oakland, California 
Support to "Pend and sustain the Iwdership capacity of families to 
improve the owhty of life 

San Antonio Community Development Corporation, Inc 000 40,00000 (4000000) 000 000 
Oakland, California 
Support to promote economic development In the 23rd Avenue corridor 
of Lower San Antonio 

Volunteers of America, Say Ama 000 962500 (9,625 DO) 000 000 
Oakland, California 
Support the Volunteers of America, Say Area ~nd annual Media 
Forum to promote Improved coverage of non-praft organizations In 
Oakland, CalUbmia 

Black Dot ArUsts, Inc 000 1500000 (1500000) 000 000 
Oakland, California 
Support the 2002 Malcolm X Jam Arts Festival 
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Oakland Community Organization 000 1,00000 (1 .00000) 000 0 OD 
Oakland, California 
General Support 

Son Antonio Community Development Corporation, Inc. as fiscal 
agent for the Son Antonio Unity Newspaper 000 26,281 DO (26281 00) 000 000 
Oakland, Callfornia 
Support coordination of the San Antonio Unity, a community newspaper 
In the Making Connections neighborhood In Oakland, Callthmia 

Camden Churches Organized for People 000 125,00000 000 125,00000 000 
Camden, New Jersey 
Support civic engagement around the Camden Recovery Plan 

Greater Indianapolis Progress Committee 0 DO 66,5D0 00 000 68.50000 0 OD 
Indianapolis, [ndlana 
Support to assist the Greater Indianapolis Progress Committee make 
working families and families with children financially secure 

International Documentary as fiscal agent for Public Policy 
Productions 000 50,00000 000 50.0m 00 000 
Los Angeles California 
Support production cost of the documentary, "Why Can't We be a 
FamilVAcaln?' 

Benton Foundation as 111scal agent for Connect for Kids 000 135,000 00 000 13500000 000 
Washington, DC 
Support to maintain and enhanine the Family Calendar on the Connect 
for Kids website 

The Center for Women and Families 000 3500000 000 35.00000 000 
Louisville, Kentucky 
Support the Louisville, Kentucky Asset Building Ccahhon which Is a 
Protect of the Center for Women and Families 

Leadership Loulwille Foundation 000 101,15DO 00 (50,50000) 51,10000 000 
Louisville, Kentucky 
Support to collaborate, with the Canter for Nonprofit Excellence, to 
Implement a leadership training program based on the Fieldstone 
Foundations Executive Leamma GmuD model 
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New Directions Housing Corporatic,n 000 35 ODD 00 (35,00000) 0 OD 000 
Loulville, Kentucky 
Support Neighborhood Initiative program to work with selected 
nelahborhood associations to develop issue-lboused action plans 

Kentucky Youth Advocates, Inc 000 840000 (840000) 000 000 
Loulsvlile, Kentucky 
Support to engage Kentucky Youth Advocates In the work of the 
Louisville site team 

Consensus Organizing Institute 000 13304000 (133,040 00) 0 OD 000 
San Dlego . Callfornia 
Support cc engage residents of selected neighborhoods in the design 
and implementation of a community omanLrina strateav 

04etm United Way 9250000 5O.OD0 00 (14Z50000) 000 000 
Louisville, Kentucky 
Support Making Connections through seed grants and contracts 

Catholic Charitles-Catholic: Family Services as fiscal agent for the 
Hartford Youth Network 000 3500000 (3500000) 000 0 OD 
Hartford, Connecticut 
Support to provide training and administrative to the Hartford Youth 
Network 

Capital Region Workforce Development Board 000 3,00000 (300000) 000 0 DO 
Hartford, Connecticut 
Support to aslist In the development ofa city wide strategy to address 
the need lhrjob ready workers through integration of educ:atlon and 
workforce development Initiatives 

State of Connecticut 10,00000 4100000 (51000 DO) 000 0 00 
Hartford, Connecticut 
Support the Hartford Community Partnership Initiative 

City of Hartford 0 DO 25,00000 (25,00000) 000 0 00 
Hanford, Connecticut 
Support the mayor's community building Initiative 

YWCA of the Hartford Region, Inc 000 5,ODO 00 (500000) 000 000 
Hartford, Connecticut 
Support sponsorship of -Me Money Conference for Women' in Hartford, 
Connecticut 
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Urban League of Greater Hartford, Inc 000 250000 (2.50000) 000 000 
Hartford, Connecticut 

Support Urban League of Greater Hartford annual awards program 

Coalition to Strengthen the Sheldon/Charter Oak Neighborhood 
Hartford, Connecticut 
Support the Hope VI grant application process 

Maria C . Colon Sanchez Elementary School 
Hartford, Connecticut 
Provide general support to the school 

Citizens Research Education Network 
Hartford, Connecticut 
Support to strengthen and lncm~ase the capacity of Hartford 2000 to 
enable It to take a mom active role In the community econcurnk 
develooment of the Cltv of Hartford 

Connecticut Council for Philanthropy 
Hartford, Connecticut 
Support logisocal and other supports for Making Connections work In 
Hartford, Cannectictit 

The Rhode island Community Foundation 
Providence, Rhode Island 
Support for the community planning process for Making Connections 
work 

Family AIDS Center for Treatment and Support Facts 
Providence, Rhode Island 
Support the design and production of the Making Connect(ons 
newsletterlealendar from the Providence, Rhode Island site 

Intennational Institute of Rhode Island, Inc 
Providence, Rhode Island 
Support to Provide Immigrant and rehigee small grants 

Oasis Intarstational 
ProvIdence, Rhode Island 
Support economic and finandal literacy workshops and programs In 
South Providence. Rhode Island 
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Direct Action for Rights and Equality 000 10 000 00 (10,00000) 000 000 
Providence, Rhode Island 
Support Black a Brown Summit 2002 in an effort to develop a common 
agenda to Improve the quality of life In Rhode Island neighborhoods 

The Urban League of Rhode Island, Inc 000 300000 (3.ODO 00) 000 000 
Providence, Rhode Island 
Support a VrlArErM site for Providence, RI 

Rhode Island Kids Count, Inc 50.00000 75 000 DO (125,000 00) 0 DO 000 
Providence, Rhode Island 
Support to build on the existing work in the area of state policy for 
children and families and to help connect it to the Making Connections 
framework 

American Institute for Social Justice, Inc as fiscal agent for the 
Rhode Island Action of Community Organization 000 25,00000 (25,000 DO) 000 000 
Providence, Rhode Island 
Support to Provide a financial semices and resouri:es survey of 
residence /a Providence, Rhode Island, Making Connections 
nelahborhood 

Interaction Institute 000 6507400 (6507400) 000 000 
Cambridge, Massachusetts 
Provide facilitation support for Making Connections In Providence, Rhode 
Island 

International InsUtute of Rhode Island, Inc 000 36,00000 000 36,00000 000 
Providence, Rhode Island 
Support the efforts of the Minister's Alliance of Rhode Island to him and 
deploy an Executive Minister to bring leadership to Issues and problems 
that deeply affect the most vulnerable people In Rhode Island 

The Providence Plan 000 20,00000 (20,00000) 000 000 
Providence, Rhode Island 
Support the Ready to Learn Providence program 

Cambodian Society of Rhode Island 0 OD 1000000 000 10,00000 000 
Providence, Rhode Island 
Support to "Pend on on-going services, traditional cultural celebrations 
and Informative events 
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Youth In Action 000 2000000 (2000000) 000 000 
Providence, Rhode Island 
Support youth leadership development in Providence, Rhode Island 

United WaV Of Southeastern Now England 000 5,252 DO (525200) 000 000 
Providence, Rhode Island 
Support travel ewpens~ of the Gilbert Stuart Community School 
Plannino Team 

Maw Era Heighborlhood Empowerment Workshop for Education, 
Research & Action 000 500000 (500000) 000 000 
Pmvidence, Rhode Island 
Support to be an accessible local partner with Making Connections 

Elmwood Foundation for Architectural and Historical 
Presismation 000 1500000 (15 ODD 00) 000 000 
Providence, Rhode Island 
Support to ensure continuity In community outreach and organizing 
efforts 

Health Cara for All, Inc 000 4921000 (49,21000) 000 000 
Boston, Maswchusetts 
Support the Pilot Neighborhood Citizenship Tmining Program 

Boston Foundation 50 DDO 00 50,DDO DO (10D .D00 OD) 000 000 
Boston, Massachusetts 
Support the planning and feasibility process on the state of the 
workforce development System In Baston, Mass;schusetts 

Associated Grantmakeras of Massachusetts, Inc 000 790300 (790300) 000 000 
Boston, Massachusetts 
Support a Boston NTIFD delegation for the Beacon Dissemination 
Conference In New York City May 19 - 21, 2002 

Womens Educational St Industrial Union 000 40,99900 (49,99900) 000 000 
Boston, Massachusetts 
Support the Mamchusetts Family Economic Self Sufficiency Project 

Dudley Street Neighborhood Initiative 000 212,62500 (150 .000 00) 62,02500 0 DO 
Roxbury, Massachusetts 
Support the Making Connections - Boston, Mass;achuwts work In the 
Dudlev Netchborhood 
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The Piton Foundation 000 "5 000 00 (445 ODO 00) 000 000 
Denver, Colorado 
Support Making Connections In Denver, Colorado 

The Piton Foundation 000 91 57700 (91,57700) 000 000 
Denver, Colorado 
Support the Making Connections Denver Colorado communications plan 

The Development Leadership Network 000 3,00000 (3,00000) 000 000 
Boston, Massachusetts 
Support participation In *Community Mobilization Action For Results 
Work Sessions'from AuGust throuch December 2002 

National Coalition of Community Foundations of Youth 0 DO to 000 00 (10,00000) 000 000 
Atlanta, Georgia 
Support to assist the Neighborhood Small Grant Network Conference In 
Atlanta, Georals, September 22. 2002 

USAction Education Fund as fiscal agent for the Colorado 
Progressive Coalition and the Progressive Maryland Education 
Fund 000 50,D00 00 000 5000000 000 
Washington, DC 
Support the low Income voters pilot program 

The Cooper Fund as fiscal agent for CamConnect 000 38521 00 (38,52100) 000 000 
Camden, New Jersey 
Support operations of the C~mden data warehouse 

East Bay Community Foundation 22050000 000 000 000 (220,500 00) 
Oakland, California 
Support the provision of technical assistance and Wnsullation to 
Oakland, San Dieco and other selected Makina Connections sites 

Neighborhood House 11,95500 000 (858197) 3.37303 000 
Seattle, Washington 
Support work on small grants III service provider collaboration in the 
White Center michborhood of Seattle, Washinoton 

The Family School " ftsecail agent for the Son Francisco, 
California District AttorrIGY'S Office 54,00000 000 (5400000) 000 000 
San Francisco, California 
Support the District Attorney's Street to Work Collaborative 
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Center Indiana Community Foundation, Inc 000 50,00000 (5000000) 000 0 OD 
Indianapolis, Indiana 
Support a local version of the Foundation's Families Count Awards 

Aspen Institute 000 10100000 0 DO 10100000 000 
New York, New York 
Support for convenings of the Families Count honorres during 2003 

Cambridge College Institute of Open Education, Inc 10000000 000 (100,000 00) 000 000 
Cambridge, Masochusetts 
Support a national survey of community college-based family 
sirenothenino trainino programs 

CFBanc Holdings, Inc 3000000 000 (30 DOO 00) 0 DO 000 
Washington, DC 
Support to provide counseling regarding bask banking serv,,~ and 
Refund Anticipated Loans at tax prep/l/olunteer Income Tax Assistance 
(VrFA) sites 

Northwestern University 4050000 40,500 DO (40,50000) 4050000 000 
Evanston, Illinois 
Support to provide for hosting and organization of mmtings on 
Impoverished families and disinvested communities 

University of Maryland College Park, lannes MacGregor Burns 
Leadership Academy 10000000 000 000 000 (10000000) 
College Park, Maryland 
Support to provide grassroots leadership development 

National Congress for Community Economic Development 150,DOO 00 50 DOO 00 (200,000 00) 000 000 
Washington, DC 
Support to assist In the planning and development of a campaign to 
promote successful re-entry of ex-offenders into local communities 

Seattle Foundation 21 50000 000 (21 50000) 000 000 
Seattle, Washington 
Support investments for the White Center Community Development 
Investment strategy 
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Points of Ught Foundation 350.00000 000 (341,670 00) 8.33000 000 
Washington, DC 
Support to same as a national partner in the Neighborhood 
TranSformationlFamily Development Initiative 

Children and Family Futures, Inc 7000000 000 (70.00000) 000 000 
l"Ine, California 
Support completion of a book on lout government's role In children and 
family policy 

Urban Institute 12,5DO 00 000 ('12,500 00) 000 000 
Washington, DC 
Support planning and development of a San Diego Prison Reentry 
Roundtable In the fall of 2002 

State of Colorado, Governors Offica, of Families and Children 50,00000 000 (50,00000) 000 000 
Denver, Colorado 
Support the Strong Families Initiative 

Girls Incorporated 12500000 125,000 DD (126,000 00) 12500000 000 
New York, New York 
Support an affillate awards program that newards commitment and 
promotes ivcamples of place-based family strengthening, as part of the 
national ci,moalon to make NTIFV a arloHtv 

Literacy Action Project 1000000 000 (1000000) 000 000 
Philadelphia, Pennsylvania 
General support for the 100 Book Challenge 

School & Main Institute 7,11891 000 (7,11891) 000 000 
Boston, Massachusetts 
Support residents from the Boston, Massachusetts, Neighborhood 
TransformationlFamily Development neighborhoods to attend the 
'Creating a Comprehensive Youth Investment Strategy A Community-
Centered Approach' In Denver, Colorado in December 200J 

United Way of Central Iowa 39,00000 000 (39,00000) 000 000 
Des Moines, Iowa 
Support efforts to create state and community partnerships 
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Central Indiana Community Foundation, Inc 52,50D 00 000 (52.50000) 000 000 
Indianapolis, Indiana 
Support to create a teaming community of funding partners, nonprofit 
service providers, up-and-coming community leaders and neighborhood 
leaders and nalchborhood residents 

Concerned Clergy Foundation, Inc 
Indianapolis, Indiana 
Support to address issues Involving the Coleman Middle School 
probation status and the Issue of pairental Involvement 

OMG Center for Collaborative Looming 
Philadelphia, Pennsylvania 
Support the MakIng Connections Initiative 

Edna Martin Christian Center as Fiscal Agent for Greater Citizens 
Coalition of Martindale-Brichtwood 
Indianapolis, Indiana 
Support the Martindale-Brfghtwood neighborhood Coordinator 

National Association of Latina Elected Officials 
Los Angeles, California 
Support a rx-glonal Institute on Strengthening Latino Families 

Baltimore Urban League, Inc 
Baltimore, Maryland 
General Support 

East Say Asian Youth Center 
Oakland, California 
Support the Village Collaboration Listening Campaign 

Rowan University Foundation, Inc 
Glassboro, New Jersey 
Support technical assistance and advisory services to the Office of the 
Mayor, City of Camden, New Jersey, In relisdon to external affairs 
activities of the Mavor's Offlne 

Center for Family Sainvices 
Camden, New lersey 
Support the Succewful Bormwers Family Loan program In Camden, 
New .1ersey and implement and execute a C~r Care program and a 
Financial Literacy packace 
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Camden Churdneei Organized for Isempla 2000000 000 (2000000) 000 000 
Camden, New )ersey 
Support to research community Involvement in the Implementation of 
the Camden Board of Education School Families Plan 

Housing Partnership, Inc 
Louisville, Kentucky 
Support to assist nonprafit housing developers with predevelopment 
expenses 

Omni Development Corporation 
Providence, Rhode Island 
Support a comprehensive blueprint for future development of South 
Pmvidwce, Rhode Island 

Eastsido Concerned Citizens, Inc 
Savannah, Georgia 
Support a literacy prciect, employment training and placement, 
substance abuse prevention and education, health care, computer 
literacy training and a youth leadership training program 

Haitian American Public Health Initiatives, 
Mattapan, Massachusetts 
Support the Community Ambassadors program 

Third Sector New England 
Boston, Massachusetts 
Support facilitation of the Neighborhood TiransformadonlFamily 
Development delegation for the Strengthening Immigrant and Refugee 
Conference In Boston. Massachusetts 

Calvert Social Inveartment Foundation 
Bethesda, Maryland 
Support the establishment of the National Rural Funders Collaborative 
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Family Connection Partnership 000 90,00000 (90,00000) 0 DO 0 DO 
Atlanta, Georgia 
Support to assist select communities In Implementing a pilot program to 
lift nural families eligible for Fedentl Earned Income Tax Credit out of 
poverty 

Stand for Childruon Leadership Center 000 20,000 DD 000 20,00000 000 
Washington, DC 
Support Stand for Children's activities in rural Maryland 

Southern Itural Development Initiative 000 500000 (5,00000) 000 0 DO 
Raleigh, North Carolina 
Support a we year learning program Prfsons Poultry Plants and Waste 
Dumps Articulating the Alternatives to Examing the Implications of 
Prison EKpanslon In Rural America and explant the alternatives for rural 
communities 

Foundation for Education In Rural Maryland, Inc 000 10 000 DO (10,00000) 000 000 
Baltimore, Maryland 
Support to provide financial assistance for teacher-Imitated pwJects In 
the rural Ma~land counties of Alimony and Gamett 

Voices for Alabama's Children 000 10000000 000 100,00000 000 
Montgomery, Alabama 
Support KFDS COUNT grantees to develop & analyze 
quantitative,lqualltative data, raise the visibility of rural families to 
deepen understanding of their unique circumstances, especially with 
respect to Family Economic Success 

Center for Participatory Change 000 50,00000 (5000000) 0 OD 000 
Asheville, North Carolina 
Support grassmots self development and community organizing efforts 
In rutal areas In Western North Carolina 

The Rural School and Community Tmst 000 91,10100 000 91,10100 000 
Washington, DC 
Support the Rural Matters campaign, a muld-funder effort to undetstwe 
the rural urban links in education Policy Issues 

Connect Central, Inc 000 20 .OOD 00 (20.01>0 00) 000 0 DO 
Rocky Mountain, North Carolina 
Support a project to review and anafyze the Work Central client 
databas,& to douttify key leamings about rural family economic success 
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Rural Ufa Outreach 000 25,00000 (2500000) 000 0 DO 
Moorhead, Minnesota 
Provide general support for Rural Life Outrvach's family strengthening 
activities 

Population Reference Bumu, Inc 000 200.00000 000 200,00000 000 
Washington, DC 
Support to establish a Center for Information an Rum] Families and 
Children serving as a source and clearinghouse for community leaders 
policy makers, educators, journalist and general public 

Natiorwil Indian Child Welfare Association 000 20,ODO 00 (20,00000) 000 000 
Portland, Oregon 
Support to explare and analyze the Impact of Inadequate collection and 
use of data or, American Jndlan children 

National Indian Child Welfare Ass"lation 000 60,000 OD 000 50.00000 000 
Portland, Oregon 
Support to conduct secondary research on lVatfve American Children's 
"If beina Indicators 

Allegany County Human Resources Development Commission 000 19991 00 (19 991 OD) 000 000 
Cumberland, Maryland 
Support to conduct a tax creditlasset building campaign In the 2003 tax 
season 

The Aspen Institute, Inc 160 387 DO 31 5DO 00 (15067500) 31 SW DO (9 .71200) 

Washington, DC 
Support activities to apply ecommic success and community 
connections ideas In rural communities 

Colorado State University 20,00000 15.00000 (35,000 DO) 000 000 
Fort Collins, Colorado 

Support to Investigate the long term Impact of changes in Federal 
Welfare legislation on thur pockets of rural poverty In the United States 

Famworkera; Institute of Education and Leadership 
DevelopmenL Inc 000 1500000 (15.00000) 000 000 
Keene, California 
Support a national symposium on workforce development strategies 
aimed at strengthening Americas agricultural and other rural 
communities 
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Intertribal Voices of Children & Families 000 10,00000 (10,0()0 00) 000 000 
Wakipala, South Dakota 
Support to develop the infrastructure for the Legal Component of the 
overall plan for the Intertribal Voices; for Children and Families 

Northam Arizona University, College of Smial Behaviomi 
Science 000 10 50D 00 000 10,50000 000 
Flagstaff, Arizona 
Support to "amino the topic of Native American Family Resiliency and 
extend the work for Me KIDS COUNT Data Book 

The University of Tax" at Son Antonio 000 15,00000 (15,00000) 000 000 
San Antonio, Texas 
Support to present a comprehensive picture of transnational families on 
the Southwest Border 

Wider Opportunities for Women, Inc 000 4,82000 (4,82000) 000 000 
Washington, OC 
Support production of maps and a graphic presentation on self- 
sufflciencv 

Maryville, College 000 2680000 (2680000) 000 000 
Maryville, Tennessee 
Support an exploratory summit meeting to assist Maryville College with 
the creation of a proposed Center for Rum/ Community Development 

Victim Offender Reconciliation Program of Denver, Inc 1000000 000 (1000000) 000 000 
Denver, Colorado 
Support the Westside Restorative Justice Family project 

Agenda for Children 3456000 000 (3456000) 000 000 
New Orleans, Louisiana 
Support consulting services to the Making Connections Initiative 
focusing on coordinating the work In New Orleans, Louisiana, and 
assisting other silos; as needed 

Community Relations Social Development Commission In 
Milwaukee County 40,000 00 000 (40,00000) 000 000 
Milwaukee, Wisconsin 
Support the Earned Income Credit and Asset Building Education and 
Awareness; Campaign 
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Board of Regents of the University of Wisconsin System 50.00000 000 (50,ODD 00) 000 000 
Milwaukee, Wisconsin 
Support to access & link admInisfirative databases drawing case wmpl~ 
and conducting data collection relative to evaluation of services 
provided by the Bureau of Milwaukee Child Welfare 

Local Investment Commission 200,00000 000 000 2DD ODO 00 000 
Kansas City, Missouri 
Support activities to advance an NTIFD agenda in Kansas City, Missouri 

Vanderbilt University 10000000 000 000 1 00,0DO 00 000 
Nashville, Tennessee 
Support actlvltl~ to advance a MTIFD agenda In Nashville, Tennessee 

The Doltywood Foundation 5000000 000 (50 000 DO) OOD 000 
Pigeon Forge, Tennessee 
Support for the documentation and evaluation of the Dolly Parton 
Imairlmdon Library 

College University Resiource Institute 50,ODO OD 000 (50 DOO DO) 000 000 
Washington, DC 
Support assistance to sites with strategic mmmunications plans 
focusing on aligning Making Connections messages with other existing 
programs, lnidadv~ and other citizen education outrearb and 
communication effart ; 

The UnIvenalti, of Chlc~ngo as fisc:al agent for the Chapin Mail 
Center for Children 000 20000000 (100,ODO 00) 100,00000 000 
Chicago, Illinois 
Support to build and promote knowledge about phrianthrojoy and 
community change, and to engage local philanthropy as part of the 
national camoalon to make N7'1FD a priority 

Home, Safe 60,00000 000 (60,00000) 000 000 
Puyallup, Washington 
Support to prepare and disseminate publications on natural helpers, 
substance abuse and resident entiatlement 

Center for Assessment and Policy Development 2S.42359 000 (24 7118 38) 58763 (6758) 
Ridley Park, Pennsylvania 
Support develojament of an earYy childhood focus agenda 
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Shaman Heights Community Center Corporation 20.00000 000 (20,00000) 000 000 
San Diego, California 
Support a strategic planning and tnalning profect for C80s participating 
in Matrix In San Dieco 

Codman Square Health Center 10000000 0 DO 000 10000000 000 
Dorchester, Massachusetts 
Support work on Indicators of family well being 

ChIldrents Planning Council Foundation 200.00000 000 (100.000 00) 10000000 000 
Los Angeles, California 
Support to strengthen community capacity, build countywide 
cornmitment to outcornes; and transtbrm the systems that same children 
and families 

Universtity, of Richmond 250.00000 0 DO 000 250,00000 000 
Richmond, Virginia 

Support planning and Initial work on a Rural Solutions Wanted project 
that will document what Is working for families In rural America 

Kids In Distressed Situations, Inc 112,500 DD 0 OD 0 DO 1 12,500 00 000 
New York, New York 
Support child products donation program In Indianapolis, Seattle and 
Savannah 

County of El Paso, Texas 50000 000 0 DO 000 (50000) 
El Paso, Texas 
Support planning and participation In National Families Week, 
November 2000 

The Reinvestment Fund 40,00000 000 (4000000) 000 0 OD 
Philadelphia, Pennsylvania 
Support start up cost associated with management of The Baltimore 
Fund 

City Year Greater Philadelphia 2500000 000 (2500000) 000 000 
Philadelphia, Pennsylvania 

Provide general support forseveral Oty Year Philadelphia programs 

Associated Black Charities, 000 105,99600 (105,996 00) 000 000 
Baltimore, Maryland 
Support the management of the Baltimore Direct Services Grants 
Program 
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Public/Private Ventures 100,00000 000 000 100,00000 000 
Philadelphia, Pennsylvania 
Support a Project to mentor children of incarcerated parenM and to 
support a faith based literacy Drooram 

Martin Luther King Neighborhood School Network 2DO,000 00 000 000 200,00000 000 
Waltham, Masuchusetts 

Support planning and community Involvement and outreach efforts 
related to creating the Martin Luther King NeighbortmW School Network 

Comell University, Department of City and Regional Planning 65 ODD 00 0 OD (65,0DO DO) 000 000 
Ithaca, New York 
Support development of tools and models Ibr mighborhood 
development planning that residents, neighborhood! developers and 
locall officials can easily aDDA, 

Association for Children for Enforcement of Support 22 .01)0 00 28,00000 (50,00000) 000 000 
Toledo, Ohio 
Support an Informational campaign around child support enforcement 
for worldna Door families 

United Way of America 0 DO 57500000 (575.DDO 00) 000 000 
Alexandria, Virginia 
Support efforts to build Internal leadership, disseminate best practices 
in community building and promote programs and policies that advance 
successful foster cam transition 

The University of Maryland Foundation 26 0130 00 0 DD (26.DDO 00) 000 000 
Baltimore, Maryland 
Support to promote knowledge exchange aroundjointly selected topics 
related to the Neighborhood Transformation and Family Development 
Initiative 

United Neighborhood Houses of Now York, Inc 000 98.811611 00 (98,88800) 000 000 
New York, New York 
Support to provide assistance to communities eflkcted by September 
11,2001 

Consensus Organizing Institute 000 7,58700 (7,587 DO) OOD 000 
San Francisco, California 
Support for the CADmmunity Action and Public Policy model being 
Implemented In the San Diego, C411fornla, Making Connections 
nelchborhoods 
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Community Development lngdtute 000 70 .001) 00 000 70 DOO 00 
Oakland, Califomla 
Support to develop c:spadty to provide technical assistance on 
community results processes 

4b- Civic Sites- Baltlmore.At12nt2 and District or Columbia 

United Way of Metropolitan Atlanta 125,00000 000 000 12500000 0 DO 
Atlanta, Georgia 
Support to create materials that capture the story of the United Way of 
Metropolitan Atlanta's transformation and articulate the les;sans In a way 
that the work can be reDikated elsewhere 

Baltimore Community Foundation, Inc 000 350.ODO 00 (350,000 00) 000 000 
Baltimore, Maryland 
Support the Neighborhood Grants program for Its Chlidnen and Families 
Proo,am 

The Sierra Club Foundation 000 2,50000 000 2,50000 000 
San Francisco, California 
Support the 2002 Baltimore Direct Service Grants program 

Maryland Museum of African American History A, Culture 000 50,00000 (50,00000) 000 000 
Crownsville, Maryland 
Support the programs and activities that fortnally link the new museum 
to Baltimore low Income communities 

Technology Works for Good, Inc 000 100.000 DO (100,000 00) 000 000 
Washington, DC 
Support lore neighborhood 'circult rider'to support development ofan 
MIS network to wrtnect CBO's East of The River In tracking and 
measurino outcomes for families 

Robart Woodituff Arts Center, Inc 000 7500000 (75,00000) 000 000 
Atlanta, Georgla 

Support to develop currimium-based resource materials for students 
and teachers using the permanent and spedal collections 
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Jobs for the Fulturet, Inc 0 DO IG0.DD0 00 (95.D00 00) 000 (500000) 
Boston, Massachusetts 
Provide technical assistance to the Maryland Center for Arts 
Technology 

Jobs Opportunity Task Form 000 58,23200 (58,23ZOO) 000 000 
Baltimore, Maryland 
Support the Jobs Opportunity Task Forcel to convene, intomn and 
advocate for policies and strategies to Improve the employment 
out=, as for low skilleof workers and fob seekers 

The Reinvestment Fund 000 150,000 DO (5000000) 10000000 000 
Philadelphia, Pennsylvania 
Support local operations to the Baltimore Community Development 
Venture Capital Fund 

Baltimore City Foundation, Inc 000 250,00000 (22500000) 25,00000 000 
Baltimore, Maryland 
Support community planning and resident nelocation support for the 
East Baltimore RedeveJoament Planning Prolect 

Wournser-Douglatut College Foundation as fiscal agent for Save 
Middle East Action Committ" 000 1412500 (14,12500) 000 0 OD 
Baltimore, Maryland 
Support Save Middle East Action Committee's organizing efforts through 
the hiring offs Dart-time community organizer 

Advocates for Children & Youth, Inc 000 75 ODO 00 (75,00000) 000 000 
Baltimore, Maryland 
Support S&Btegk advocacy to Improve Maryland's standing on KIDS 
COUNT Indicators; 

Baltimoreans United In Leadership Development 901300 100,00000 (100,000 00) 000 (9.01300) 
Baltimore, Maryland 
Support parent and community organizing eftrts to secure dedicated 
revenue for Child f7ist Authority 

The Renssainerville Institute 000 2500000 (25,00000) 000 000 
RensselaervIlle, New York 
Support to Introduce the Real 77me Community Change Small grants 
model to Baltimore, Maryland 
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Baltimore Urban League, Inc 0 DO 50 000 DO (50,ODO 00) 000 000 
Baltimore, Maryland 

Provide support for the Urban League's Youth Development Institute 

Historic East Baltimore Community Action Coalition 000 10000000 (1()0,000 00) 000 000 
Baltimore, Maryland 
Support an organizational and strategic planning process 

Baltlmar,e Coramunity Foundation, Inc 000 100'WOOO (1000MOO) 0 DO 0 OD 
Baltimore, Maryland 
Support Baltimore Believe, the City's campaign against illegal drug use 
and traft 

Sojourner-Douglass College 000 6774000 (64.76000) 2,98000 000 
Baltimore. Maryland 
Support technical assistance, overall participation, and Involvement in 
the administration of the Baltimore Real Time Community Change 
crants orto(Inurn 

Greater Homewood Community Corporation 000 27000 0 DO 270 DO 000 
Baltimore, Maryland 

Support to provide food and transportation for community advocates to 
attend the National Coalition Community Schools Conference 

Empower Baltimore Management Corporation 000 1,00000 (1 ODO 00) 000 000 
Baltimore, Maryland 
Support for a neighborhood celebration in the Baltimore Empowerment 
Zone 

Association of Baltimore Area Grantmakers 000 20.00000 (20,00000) 000 000 
Baltimore, Maryland 
Support the anniversary campaign 'A Community ofFunders* 

Family League of Baltimore City, Inc 000 150,00000 (75.ODD OD) 7500000 000 
Baltimore, Maryland 
Support Baltimore Rising, the Mayor's Youth Violence Prevention 
Proararn Initiative 

Family League of Baltimore City, Inc at; f1sucai agent for the 
University of Maryland Schcaol of Medicine 000 78,81400 (7881400) 000 000 
Baltimore, Maryland 
Support the Baltimore Data Collaborative and Its eftnts In Integratting 
Baltimore City and service provident databases 



Page 116 of 204 

0 is 0 

The Annie E Casey Foundation, Inc 852.1951081 Attachment 16 
Form 990 PF for Calendar 2002 

2001 Balance Grants Authorized Payments Made 2002 Balance Amount Lapsed 
Gramm's Now and Description Broutht Fomard for 2002 In 2002 Carried Forward In 20OZ 

Advocastes for Children and Youth 000 65,00000 0 DO 65,00000 000 
Baltimore, Maryland 
Provide support to sustain the statewide Child Welfare Advocacy 
Procran, 

1000 Friends of Maryland 000 500000 (5,00000) 000 000 
Baltimore, Maryland 
Provide technical support to the Save Middle East Action Committee and 
members of the East Baltimore Development, Inc Board for urban 
renewal plans 

Coalition to End Childhood Land Poisoning, Inc 000 14,300 00 000 1430000 000 
Baltimore, Maryland 
Support for the Safe at Home Project 

Community Mediation Program 000 2000000 000 2000000 000 
Baltimore, Maryland 
Support ongoing efforts of Pamnting Plan initiative and Parent Taen 
Mediation 

Now All Saints Roman Catholic Church 000 2000000 (20,00000) 000 000 
Baltimore, Maryland 
Support a Computer Literacy Program for families In the New Alf Saints 
Community 

Forest Park Senior Center, Inc 000 13200 (13200) 0 DO 000 
Baltimore, Maryland 
General support for a fundralser concert at the Myerholf Symphony Hall 
on Mav 10. 2002 

Public Justice Center, Inc 000 35,00000 (35.DOO 00) 000 000 
Baltimore, Maryland 
Support the research, on the economk and social costs on childnen and 
families, due to the failure to provide counsel in dvii cases 

University of Maryland Baltimores Foundation, Inc 000 129,88800 (129,888 DO) 000 000 
Baltimore, Maryland 
Support the Univealty of Maryland School of Social Works 'Organizing 
the Capacity for Chance' Drocram 
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Council for Court Excellence 000 150 000 DO (15000000) 000 000 
Washington, DC 
Support technical assistance to Me District of Columbia Superior Court 
and the DC Child and Family Semces Agency In improving services to 
children and families 

Child and Family Somices Agency 000 15823700 (158,237 00) 000 000 
Washington, DC 
Support the formation of an expert panel to advise the Director of the 
Child and Family Sentlices Agency in Washington, D C 

Child and Family Sernfices Agency 0 DO 13000000 (13000000) 000 000 
Washington, DC 
Support the recruitment and retention of new caseworkers at the 
District of Columbia Child and Family Services Acency 

East Capitol Canter for Change 000 2000000 (2000000) 000 000 
Washington, DC 
Support technical assistance around the Making Connections Local 
Leammo Partners 

Washington Council of Community Semices Agenclw 000 2000000 (20 000 DO) 000 000 
Washington, DC 
Support the District of Columbia's city-wide Earned Income Tax Credit 
campaign for the Martin Luther King Library Volunteer Income Tax 
Assistance site 

Brookings Insetkutlon 000 50 Ow 00 000 50,00000 000 
Washington, DC 
Promote neighborhood revitalization In District of Columbia 

Washington Regional Association of Grantmakers; 000 350000 (350000) 000 000 
Washington, DC 
Support the costs ofsponsoring a set offoctis groups for East ofRiver 
residents in Washington, DC, In order to provide funders with a better 
sense of resident Drojoertles in Ward 7 and Ward 8 

The Community Foundation for the National Capital Region 000 75.ODO 00 000 75,00000 0 OD 
Washington, DC 

Support to create an East of the RiverlWard 7 Family Economic Success 
Fund to support the Foundation's Ovic Site work In Washington, DC 
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Washington Regional Association of Grantmaken 000 1000000 (10.00000) 000 000 
Washington, DC 
Support the Leadership Fund to support building the capacity of 
Washincton Grantmaken 

Center for Budget and Policy priorities 000 2000000 000 20,00000 000 
Washington, DC 
Support to produce a brief report on a set of policy recommendations to 
enhance the lives of low-income families east of the River in the Distinct 
of Columbia 

Alliance for Folmoss, In Reforms to Medicaid 000 25,00000 (26,00000) 000 000 
Washington, DC 
Support the development and Implementation of a study of barriers to 
health cone for Medicald managed care clients In the District of 
Columbia 

Family Advocacy and Support Association, Inc 000 500000 (5.ODO 00) 000 000 
Washington, DC 
Support for parents East of the Anocostia River attend the Annual 
Confeemnce 

Crisp" Attucks Development Corporation 000 15 .0130 00 (1500000) 000 000 
Washington, DC 
Support operating expenses and legal counsel to assist Crispus AttuckS 
Development Corporation to regain site control of the Crispus Atrucks 
Park in WaShincito DC 

East Capitol View Community Development Corporation 000 52,50000 (5250000) 0 DO 000 
Washington, DC 
Support for a Family Economic Development Speciallst, who will help to 
position the East Capitol View Community Development Corporation to 
purchase affordable homes In the East Capital community of 
Washincton DC. 

Community Foundation for Greater Atlanta 000 200,0DO 00 (200,000 00) 000 000 
Atlanta, Georgia 
Support to "pond and continue the Family Investment Cycle work In 
three netchborhoods 

Reynoldstown Revitalization Corporation 000 6,00000 (0 ODO 00) 000 000 
Atlanta, Georgia 
Support the Reynoldstown Wheelbarrow Summer Theatre Festival In 
Revnoldstown, CA 
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The Community Foundation for Greater Atlanta 000 200,DOO 00 (200,030 00) GOO 000 
Atlanta, Georgia 
Provide support for the Pittsburgh Neighborhood Fund In Atlanta, 
Georola 

Progressive ltoclaveloprnent~ Inc 000 500000 (500000) 000 000 
Decatur, Georgia 
General support 

Jobs for the Future, Inc 0 DO 352200 (3,52156) 000 (044) 
Boston, Massachusetts 
General Support 

United Way of Metropolitan Atlanta, Inc 000 750000 000 7.50D 00 000 
Atlanta, Gmrgia 
Support an eftrt to create a strong and effective child advocacy 
presence In Georgia 

Georgians for Children, Inc 000 16,00000 (1 S .ODO 00) 000 000 
Atlanta, Georgia 
Support to send staff and researchers to the Community Statistical 
Systems Conference In Tampa, Florida 

The Georgia Association of Homes and Servile" for Children 
Foundation 000 2,50000 (2,50000) 000 000 
Atlanta, Georgia 
Support the Celebration of Excellence Scholarship Program for lbster 
cars Youth 

The Community Foundation for Greater Atlanta 0 DO 5,DDO 00 (4,82500) 000 (17500) 
Atlanta, Georgia 
Support for the 2002 Annual Meeting of The Community Foundation for 
Greater Atlanta, Inc 

The Community Foundation for Greater Atlanta, Inc 0 DO 50 OOD DO (50,000 DO) D 00 000 
Atlanta, Georgia 
General support for the Community Foundation for Griestter Atlanta, Inc 

Center for Black Women 000 1,83800 (183800) 000 000 
Atlanta, Gwrgia 
Support in obtaining profifes; of residents in the PlItsburgh area of 
Atlanta 
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The Enterprise Foundation 000 250,00000 (250,000 00) 000 000 
Columbia, Maryland 
Provide operational support to continue community building "rk In 
Baltimore's Sandtovm-Winchesber nelahborhood 

H"Ithy Familles/Thriving Communities CollaboratIves, Council 000 100,0DOOO (100,000 00) 000 000 
Washington, DC 
Support startup to Iticus on establishing pmcbrce and governance 
standards using evaluation to enhance the quality of services, develop 
resident leadership and using data to support policy reform to promote 
famliv strainothanino 

DC Agenda Support Corporation 000 30000000 (3DO,000 00) 000 000 
Washington, DC 
Provide support for the Organizations development of two cone 
functions Information and research, and capacity building and technical 
assistance, to Itcus on Improving child, family and neighborhood 
outcomes 

United Way of Central Maryland 000 105,00000 (105,000 00) 000 000 
Baltimore, Maryland 
Support the Millerinlurn Fund of the United Way of Central Maryland 

Atlanta Neighborhood Development Partnership 000 150,000 DO (150,000 00) 000 000 
Atlanta, Georgia 
Support to advance the development of a Certificate and Degree 
program as part of the Community Development Institute at Clark 
Atlanta Univeirsine 

Association of Baltimore Area Grantmakens, Inc 7500000 75 DOO 00 (15000000) 000 000 
Baltimore, Maryland 
Support Implementation of a Baltimore Indicatom Prqfect 

Association of Baltimore Area Grantmakers ; 000 5000000 000 5000000 000 
Baltimore, Maryland 
Support Participation with local funders; In the Baltimore Neighborhood 
Collaborative neighborhoods arants, Divaram 

CoppIn State College Development Foundation, Inc 50,DDO 00 5000000 (60,00000) 5000000 000 
Baltimore, Maryland 
Support implementation at Rosemont Elementary School of the 
'Parenting'program, to teach parenting skills In a manner that is 
culturally sensitive and appropriately congruent to the values and 
beliefs of those individuals of African descent 
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Safe and Sound Baltimore's Campaign for Children and Youth, 
Inc 000 1,6130,000 00 (1 .600 DOO DO) 000 000 
Baltimore, Maryland 
Support Baltimores Plan of Action for Children and Youth 

Now Song Urban Ministries, Inc 000 10000000 (5000000) 5000000 000 
Baltimore, Maryland 
Support the integration of the Expeditionary Leaming Outward Bound 
school destgn with the Calvert curriculum at Baltimore New Song 
Academy 

United Way of Metropolitan Atlanta, Inc 229,88300 000 (229,883 00) 000 000 
Atlanta, Georgia 
Support the United Way's community lnve~strrient process and support 
strategies in targeted neighborhoods; to build communities, engage I"i 
citizens, and target spectflc measurable outcomes to determine the 
Impact of the United Way's community building work 

Citizens Planning and Mousing Association of Balthmom 0000000 000 (70,00000) 000 (20,00000) 
Baltimore. Maryland 
Support Neighborhood Resource Center and Neighborhood Congness, a 
grassroocs organizing effort to strengthen dtywide neighborhood power 

Atlanta Empowerment Zone Corporation 200,00000 000 (7998300) 120,01700 000 
Atlanta, Georgia 
Support administrative =is to Implement a set of businew plan 
recommendations and benchmarkhro 

ACLU Foundation of Maryland, Inc 000 100,00000 (100,000 00) 000 000 
Baltimore, Maryland 
Support Baltimore, Maryland, school refrom 

Baltimore Urban League, Inc. as, fiscal agent for Baltimore 
Education Network 000 7500000 (75.00000) 000 0 DO 
Baltimore, Maryland 
Support the work of the Baltimom Sducadon Network 2002 

Fund for Educational Excellence 000 250.00000 (25000000) 000 000 
Balt1more, Maryland 
Support efforts to redesign nine neighborhood high schools and create 
six to eight Innovation High Schools In Baltimone City, Maryland 
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Living CIASSroame Foundation 000 5000000 (5000000) 000 000 
Baltimore, Maryland 

Support the CzcSsroad$ School at the Living Classrooms Foundation 

XIPP Foundation U fiscal agent for KIPP- UjImus Village Academy a OD 2500000 (2500000) 000 000 
San Francisco, California 
Support expenses related to a coordinator ofparent and community 
relations 

Caribbean Wamems Health Association, Inc 12 .DOD 00 000 (12,000 DO) 000 000 
Brooklyn. New York 
Strengthen the Capacity of rho lmm4r~stlon Outreach Se"Im Center to 
provide Immigratkarr-related services to Culturally diverse populations, 
mi-ndting In improved access to and use of health and social services 

Washington Regional Association of Grantmakens 75,00000 0 OD (75.000 DO) 000 000 
Washington, OC 
Support Washington DC area grantmakers In the collaborative 
examination of common Indicators related to children and families 

Institute for Educational Leadership, Inc 50,00000 000 (50,00000) 000 000 
Washington, DC 
Support the Coalition for Ckammmty Schools and link Its work to 
Makinq Connections sims 

Dowritcowes; Partnership of Baltimore Foundation, Inc 30.52600 000 (30,52800) 000 0 DO 
Baltmare. Maryland 
hiring of six supervisors to work with thirty city youth funded through 
the City Youth Works Prootam 

Baltimore, Community Foundation 35 000 DO 000 a DO 000 (35,00000) 
Ballmom, Maryland 
Support the position of a program officer for children and family 
"Mers 

The Community Foundation for the National Capital Region 150.00000 000 (ISO ODD DO) 000 0 OD 
Washington, OC 
Support broader community pertkWtion In Mayors Safe P;assages 
Initiative through neighborhood family fortims and technical assistance 
on linking results for families and accaumalillity, measures to Safe 
Passaaes 
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OC Action for Children Today 100.000 00 000 000 10000000 000 
Washington, DC 
Support a series of neighborhood family forums in the District of 
Columbia 

The Foundation for the National Capital Region 250 ODO 00 000 000 250,00000 000 
Washington, DC 
Support the start-up of a funders consortium for an operating support 
pool for the "Healthy FamiliesI'Mriving Communities' neighborhood 
child welfare collaborative 

George Washington University-Center for Exciallence In Municipal 
Management 125,ODO 00 000 (62 5DD DO) 62,50000 000 
Washington, DC 
Support Implementation of 'Neighborhood Strategies and Action" 
Initiative to reform city government systems and provision of technical 
assistance to city manatters on performance measur~ 

The Family Tree 50.ODO 00 000 000 50,OOD 00 000 
College Park, Georgia 
Support development of Family Trans as a community center for the 
Therrell Cluster 

Job Opportunities Tiask Force, Inc 000 16000000 000 150 .DDO 00 000 
Baltimore, MarVland 
Support d"llin, technical a"Istaricst, learning meetings and small 
orants for the Baltimore Advancement Network 

Family Connection Partnership 100,D00 00 000 (100,000 00) 000 000 
Atlanta, Georgia 
Support restart of the Atlanta/Fulton Family Connection, an ~rfy 
plonftr that piloted nelghborhood delivery of services through family 
friendly resounce centers 

Empower Program, Inc 10,000 DO 000 000 1000000 000 
Washington, OC 
Support technical assistance to East Capital Center for Change to co- 
design a gender violence prevention model with youth and families In 
Dublic houslino 

Maryland Committee for Children 10,72500 000 (10,72500) 000 000 
Baltimore, Maryland 
Support marketing of the Baltimore ErTC campaign 
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Baltimom Schecol for the Arts Foundation 1000000 1500000 (10,00000) 15,00000 000 
Baltimore, Maryland 
Support the fundralser, Expressions 2003 

Citizens for Washington Hill, Inc 2500000 000 (25 .DOO 00) 000 000 
Baltimore, Maryland 
General support 

Annunciation of Baltimorre Ames Grantmakers 25,00000 000 (2500000) 000 000 
Baltimore, Maryland 
Support to provide technical assistance and training to hunders and 
youth-serving organizations and advocacy organizations on engaging 
Youthin advocacy 

Baltimore Youth Alliances, Inc 20,00000 000 (2000000) 000 000 
Baltimore, Maryland 
Support for tutors, outreach suppoM materials, supplies, books, 
Incentives and rewards 

Empower Baltimore Management Corporation as fiscal agent for 
Harbor Bank 7500000 000 (75 ODD 00) 000 0 DO 
Baltimore, Maryland 
Support Harbor Banks application for the Federal New markets Tax 
Credit program 

Brookings Institution 000 so 000 DO (5000000) 000 000 
Washington, DC 
Support to research the effects of the September 11, 2001, attacks on 
hotel workers in Washington, D C 

America Speaks, Inc 0 00 10000000 000 100.00000 000 
Washington, DC 
Support for capecity building of low-income families and advocates to 
learn this otizen enoacement model 

The Community Foundation for the National Capital Region 300,00000 0 00 (30D,000 00) 000 000 
Washington, DC 
Support to establish a september 11, 2001, relief fund to help address 
emotional needs of children & families affected by the tragic event and 
to addrew the backlash against Muslims and Arab Americans in our 
recion 
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The Community Foundation for Greeter Atlanta 125.00000 000 (82,50000) 62 5W 00 000 
Atlanta, Georgia 
Support to provide technical assistance to build the capacity of the 
Community Empowerment Advisory Board and the Atlanta 
Empowerment Zone Corporate Board to build a constructive working 
wrtnershlD 

Metro IAP, Inc 
Rego Park, New York 
Support to develop a metro wide strategy to link Latirno immigrant 
families and residents to local mobilization efforts 

Georgia Policy Council for Children and Families 
Atlanta, Georgia 
Support strategies for the restart of the Family Connection model in 
Fulton County, Atlanta 

Benton Foundation 
Washington, DC 
Support the development of digital divide news, Information and best 
practices and help defray operating expen~ related to the 
manaaement of the Olaital Divide Network 

Safe and Sound Baftimores's Campaign for Children and Youth 
Baltimore, Maryland 
Support the Technical Youth Development Expediter for the AfterlOut of 
school Strateov 

Alternative Directions, Inc 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Baltimore City, Department of Recreation and Parks 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Saint Paul 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Coppin State College Development Foundation, Inc. as fiscal 
agent for the Kinship Cam Resource Center of Maryland 
Baltimore, Maryland 
Baltimore grant to support Services to Families and Childnen 
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University of Maryland Baltimore Foundation, Inc ., as fiscal 
agient for Family Connections 000 8,81300 (881300) 000 000 
Baltimore, Maryland 
Baltimore grant to support ~rvlces to Famlfl~ and Children 

Florence Crittenton Services of Baltimore, Inc 000 10,00000 (1000000) 000 000 
Baltimore, Maryland 
Support for the Tews In Training program 

National Community Building Network 0 DO 1009000 (10 090 DO) 000 000 
Oakland, California 
Support for participant expenses thr 2002 annual conference 

University of Maryland at Baltimore School of Social Work 000 21000 0 DO 0 DO (210 DO) 
Baltimore, Maryland 
General support 

Pan Lucy Action Network 000 5130 00 (42500) 000 (7500) 
Baltimore, Maryland 
General support 

University of Maryland Baltimore Foundation 000 20,00000 (2000000) 000 0 DO 
Baltimore, Maryland 
Support the Community In Law Action Summer Leadership Institute of 
the Baltimore Youth CDnQr,ess 

Reservoir Hill Improvement Council, Inc 000 2,50000 (250000) 000 000 
Balt1mom, Maryland 
General Support 

YMCA of Central Maryland, Inc 000 10,00000 (10,00000) 000 000 
Baltimore, Maryland 
Support For the Robert Coleman Youth Place After school Program 

Baltimore Urban League 000 2000000 (2000000) 000 000 
Baltimore, Maryland 
Support Youth Development lor Its Power Up program 

Baltimore Community Foundation as fiscal agent for Youth as 
Resources 000 20 DOO 00 (20 .00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 
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Florence Crittention Semicess 000 50000 (10000) 000 (40000) 
Baltimore, Maryland 
Baltimore grant to support seinices to Families and Children 

Baltimom Clayworks, Inc 000 50000 (41000) 000 (9000) 
Baltimore, Maryland 
General support 

Maryland Boys and Girls CIub,Inc: 000 100000 (1,00000) 000 000 
Baltimore, Maryland 
General support 

American Visionary Art Museum 000 60000 (540 00) 000 (0000) 
Baltimore, Maryland 
General support 

Network 2000, Inc 000 50000 000 50000 0 DO 
Baltimore, Maryland 
General support 

City of Baltimore 000 25000 000 25000 000 
Baltimore, Maryland 
General support 

Associated Black Charities, 000 3,00000 (1,30000) 000 (1,70000) 
Baltimore, Maryland 
General support 

YMCA of Central Maryland, Inc 000 1 00000 000 1,00000 000 
Baltimore, Maryland 
General support 

Volunteer Central 000 55000 (25000) 000 (30000) 
Baltimore, Maryland 
General support 

BaltimOre Area Council Boy Scouts of America 000 50000 (50000) 000 000 
Baltimore, Maryland 
General support 

Maryland State Department of Education 000 10000 (1GO 00) 000 000 
Baltimore, Maryland 
General support 
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Ball0more Zoological Sodety 000 100000 (60000) 000 (4DO 00) 
Baltimore, Maryland 
General support 

Living Ciasunroonfus Foundation 3,DW 00 3,00000 (335000) 000 (265000) 
Baltimore, Maryland 
General support 

Midtown Community Fund, Inc 000 2DO 00 (96 OD) 0 DO (10400) 
Baltimore, Maryland 
General support 

Parks and People, The Foundation for Baltimore Rac~reatlon and 
Parks,lnc 0 DO 20,000 DO (20,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services; to Families and Children 

Dayspring Programs, Inc 000 19,97500 (19,97500) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Friends of Patterson Park 000 5,00000 (5 .00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support servlc~ to Families and Children 

Agape House, Inc 000 10 ODO 00 0 OD 10,000 DO 000 
Baltimore, Maryland 
Baltimore grant to support semices to Families and Childnen 

American Institute for Sascial Justice 0 OD 10,00000 000 1 O,ODO 00 000 
Baltimore, Maryland 
Baltimore grant to support services toCamilles; and Children 

Baltimore Medicail System 0 DO 1 O,DOO 00 000 1000000 000 
Baltimore, Maryland 
Baltimore grant to support services to Familless and Children 

Baltimore Reads 000 1 O .ODO 00 000 1000000 000 
Baltimore, Maryland 
Baltimore grant to support mrvias to Famlll~ and Children 

Brentwood Village 000 831000 000 8,31000 000 
Baltlmore, Maryland 
Baltimore grant to support services to Families and Children 
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Building Sclence, Technology and Education Partnerships, Inc 000 8,DOO 00 000 8,00000 000 
Washington, DC 
Baltimore grant to support semIces to Families and Children 

Carson Scholars Fund 000 9,00000 000 9.0000 000 
Baltimore, Maryland 
Baltimore grant to support semices to Families and Children 

Comer Vocational Technical High School 000 1 .10000 000 1,10000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Greater Baltimore Crisis Pregnancy Canter 000 16,15000 (16,15000) 000 000 
Baltimore, Maryland 
Baltimore grant to support seivims to Families and Children 

Center for Community Heafth and Well Being, Inc 000 10 000 DO 000 1000000 000 
Sacramento, California 
Baltimore grant to support sertlices to Families and Children 

Chossapeake Bay Foundation, Inc 000 10.00000 000 10 OOD 00 000 
Baltimore, Maryland 
Baltimore grant to support sertices to Families and Children 

Court Appointed Special Advocates of Baltimore, Inc 000 0,00000 000 6,ODO 00 000 
Baltimore, Maryland 
Baltimore grant to support semices to Families and Children 

East Baltimore Community Corporation 000 1000000 000 1 O,DOO 00 0 DO 
Baltimore, Maryland 
Saltimone grant to support services to Families and Children 

Eden Jobs, Inc 000 10 ODO 00 000 10,0DO 00 000 
Baltimore, Maryland 
Baltimore grant to support serticas to Families and Children 

The Family Tram 000 1000000 000 10,00000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Franciscan Center, Inc 000 10 .DOO 00 000 10,00000 000 
Baltimore, Maryland 
Baltimore grant to support sert,lces to Families and Children 
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Friends of the Family Inc 000 10 DOO 00 000 10,00000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Kolsionlis Baptist Chur,ch, Inc 000 9,98000 000 998000 000 
Baltimore, Maryland 
Baltimore grant to support seriices, to Families and Children 

The Leaterning Circus 000 10,00000 000 1000000 000 
Saitimom, Maryland 
Baltimore grant to support servlcefs to Famillets and Children 

Maryland Community Kitchen, Inc 000 10 000 OD 000 10,00000 000 
Baltimore, Maryland 
Baltimore grant to support servicets to Families and Children 

The Maine Center, Inc 000 1 O .ODO 00 000 1000000 000 
Baltimore, Maryland 
Baltilmone grant to support stfrvices; to Families and Children 

Mother Satan Academy 000 10.00000 000 10.00000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and ChIldren 

Notre Dame Mission Volunteer Corporation 0 OD 10.00000 000 1000000 000 
Baltlmore, Maryland 
Baltimore grant to support services to Families and Children 

Pauts Place, Inc 000 6,000 DO 000 600000 000 
Baltimore, Maryland 
Baltimore grant to support servim to Families and Chilolmn 

The Peace PrcijeM Inc 000 6,000 DO 000 600000 000 
Baltlmone, Maryland 
Baltimore grant to support services to Families and Children 

Peoples Community Health Clinic Inc 20,00000 1000000 (20,00000) 1000000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

SANKOFA Community Development Corporattlon 000 10 000 DO 000 1000000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 
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Sojournear-Douglas College as fiscail agent for Workforce 
Owelopment Coalition 
Baltimore, Maryland 
Baltimore grant to support se~lces to Famillits and Children 

East Baltimore Community Corporation as fiscal agent for 
Somerset Homes Tenant Council 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

SOS For Youth, Inc 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

'rho St Ambrose Housing Aid Center, Inc 
Baltimore, Maryland 
Baltimore grant to support semiceur to Families and Childmn 

UMAR Boxing Program, Inc 
Baltimore, Maryland 
Baltimore grant to support semloes to Families and Children 

United Ministries, Inc 
Baltimore, Maryland 
Baldmom grant to support services to Families and Chlidnen 

University of Maryland BalUmom Foundation, Inc 
Baltimore, Maryland 
Baltimore grant to support servii:es to Families and Childmn 

University of Maryland Baftimorns Foundation, Inc 
Baltimore, Maryland 
Baltimore grant to support semices to Families and Children 

Washington VIIIage-PIgtown Village Center & Neighborhood 
Plannino Council 
Baltimore, Maryland 
Baltimore grant to support servioes to Families and Childmn 

The Warrens Mousing Coalition, Inc 
Baltimore, Maryland 
Baltimore grant to support services to Families and Childnan 
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Woodberry Crossing, Inc 000 5.00000 000 5,00000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

YANA, Inc 000 1000000 000 1000000 000 
Baltimore, Maryland 
Baltimore grant to support sertaces to Families and Cluldrem 

Homeless persons Representation ProjeM Inc 000 1500000 (15,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support se~jcies to Families and Childmil 

Advokids, Inc 000 10 ODO 00 000 1000000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Hope Village, Inc 000 20 ODO 00 (20,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Childmn 

Adopt-A-Slock, Inc 000 1500000 000 1500000 0 DO 
Baltimore, Maryland 
Baltimore grant to support services to Famih~ and Children 

Jam" Mosher Associates. Inc 000 19,50600 (1 g,505 00) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Johns Hopkins Hospital as fiscal agent for the East Baltimore 
Mental Health 000 2000000 000 20,00000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Maryland Consumer Rights Coalition, Inc 000 2000000 (20,00000) 0 OD 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Maryland Volunteer Lawyers Semi" 000 1930600 (19.30600) 000 000 
Baltimore, Maryland 
Balt1more grant to support services to Families and Children 

McKim Community Associates, Inc 000 2000000 (20,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support service; to Families and ChIldren 
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ML Washington Pediatric Health System, Inc 000 1800000 (18 .0DO 00) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

My Sister 000 20.ODO 00 (2000000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Now World Community Resources, Inc 000 2000000 (20 DDO 00) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

New Freadom Baptist Church of Baltimore City, Inc 000 7.6DO DO (7,60000) 000 0 DD 
Baltimore, Maryland 
Baltimore grant to support servims to Families and Children 

Pastoral Counseling Services of Maryland 000 600000 (6,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Baltimore City Pediatric HIV Project, Inc 000 1999000 (Ig 990 00) 0 DD 000 
Baltimore, Maryland 
Baltimore grant to support semims to Families and Children 

Pleasant Rock Baptist Church 000 17.04000 (1764000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

St 3ames Academy, Inc 000 10,000 DO (10,00000) 0 DD 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Sharp Streat Memorial United Methodist Church as fiscal agent 
for Prolect SETAAC 000 800000 000 8.00000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Childnen 

Sylvan Beach Foundation 000 2000000 (2000000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 
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University of Maryland Baltimore Foundation, Inc as fiscal agent 
for University of Maryland, Department of Pediatrics 000 20,0DO 00 000 2000000 000 
Baltimore, Maryland 
Baltimore grant to support servces to Families and Children 

The Village Loarning Place, Inc 000 2000000 000 2000000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

YMCA of Central Maryland, Inc 000 20 000 DO (2000000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services; to Families and Children 

Baltimore Clayworks, Inc 000 a 16000 (6 .15000) 000 0 DO 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Enoch Pmtt Free Library of Baltimore City 000 10,ODO 00 (1000000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Garden Harvest, Inc 000 10,00000 (10 000 DO) 000 000 
Glyndon, Maryland 
Baltimore grant to support services to Families and Children 

Baltlmom Community Foundation, Inc. as fiscal agent for the 
Baltimore Police Foundation 000 2000000 000 10 DOO 00 (10,00000) 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Alternative Directions 000 10.00000 (10 DOO 00) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

The Loading Dock, Inc 000 10,DDO 00 (10.00000) 0 DO 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Faith Christian Fellowship as fiscal agent for the Pen Lucy Youth 
Partnership 000 575000 (5,75000) 000 000 
Baltimore, Maryland 
Baltimore grant to support se"Ices to Famill~ and Children 
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Govans Economic Management Senate 000 0,61500 (6,61500) 000 000 
Baltimore, Maryland 
Baltimore grant to support Services to Families and Children 

Baltimore Child Abuse Center 000 10,00000 (10,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support Services to Families and Children 

Center Stage Associates, Inc. Endowment Fund 000 2,72000 (2,72000) 000 000 
Baltimore, Maryland 
Baltimore grant to Support servkes to Families and Children 

Ban Secours of Maryland Foundation, Inc 000 975000 (9.75000) 000 000 
Baltimore, Maryland 
Baltimore grant to support sewices to Families and Children 

NOW Song Arts & Media, Inc 000 10.00000 (10,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

1`441PIess Momearteading Group, Inc 000 10.00000 (10 .00000) 000 000 
Baltimore, Maryland 
Baltimore grant to Support services to Fam&eS and Children 

Adoptions Together, Inc . 000 10,000 OD (10,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Baltimore City Public School System 000 12,50000 (12,500 DO) 000 000 
Baltimore, Maryland 
Baltimore grant to support semices to Families and Children 

3ulle Community Center 000 10,00000 (10.00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Samuel F B Mosinee Elementary School 000 2,40000 (2,400 DO) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

AIDS Interfaith Residential Semices, Inc 000 3,65000 (3,65000) 000 000 
Baltimore, Maryland 
Baltimore grant to support Sarvl~ to Families and Children 
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ASK, Inc 000 1000000 (10 000 OD) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

ImIne Natural Science Center, Inc 0 DO 10,00000 (1000000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Midtown Academy, Inc 000 6,50500 (6,50500) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Treaseler Lutheran Servicais 000 500000 (5,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Families Involved Together, Inc 000 10,00000 (10,00000) 000 000 
Baltimore, Maryland 
Baldmons grant to support services to Families and Children 

PACT : Helping Children with Special Needs, Inc 000 1000000 (5,00000) 5 000 DD 000 
Baltimore, Maryland 
Baltimore grant to support seivicies to Families and Children 

Camp farthest Out 0 DO 1000000 (10,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Baltimore educational Scholarship Trust~ Inc 000 10,000 DO (I O,ODO 00) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

University of Maryland Foundation as fis"I agent for 
Southwestern Family Center 000 10,00000 (10,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Baltimore Museum of Art, Inc 000 20.00000 (20,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Bethel Outreach Center, Inc 000 1910000 (19,10000) 0 DO 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 
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Centro De Lis Comuniclad, Inc 000 20,00000 (20,00000) 000 000 
Baltimore, Maryland 
Baltimore grant to support services to Families and Children 

Morgan State University Foundation, Inc as fiscal agent for 
Morgan State University 
Baltimore, Maryland 
Support work to Increase capacity of community-based service 
organizations 

Baltimore Community Development Financing Corporation 
Baltimore, Maryland 
Support to assist low and moderate-incorne owners of I - or 2-unit 
homes who are threatened by predatory lending practices that place 
their home at risk 

Family League of Baltimore City 
Baltimore, Maryland 
Support the development of a mental health 'bench gulde'ligrJuvenile 
fustice and family court Judges and obher court personnel 

4c - Technical Assistance Resource Center 

The Piton Foundation 
Denver, Colorado 
Support to pmvide technical assistance to the Denver Making 
Connections site 

National Community Development Institute 
Oakland, California 
Support to provide technical assistance to the Oakland Making 
Connections site 

Urban Strategies, Inc 
St Louls, Missouri 
Support to engage residents of West Louisville, Kentucky In 
development of a comprehensive economic plan thr the community 
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The Prichard Committee for Academic Excoellence 0 OD 9,93000 (993000) 0 00, 000 
Lexington , Kentucky 
Provide consulting and training to adapt part of the Commonwealth 
Institute for Parent Leadership curriculum to the Family Academy 

Child welfare Policy and Practice Group 000 4,08500 (408500) 000 000 
Montgomery, Alabama 
Support to provide technical assistance to the Philadelphia Department 
of Human Services 

Direct Action for Rights and Equality 000 7 125 DO (7,12500) 000 000 
Providence, Rhode Island 
Support to provide DARE's Board with training and development work 

Center for Study of Social Policy 000 38,28000 0 DO 3828000 000 
WashIngton, DC 
Support technical assistance to the Family Economic Success Pathways 
orinfea of the Community Chance Initiative 

Chapin hall Center for Children 0 DO 8.07500 (8,07500) 0 DD 000 
Chicago, Illinois 
Support to serve as an external pmject consultant and as facilitator to 
the Family Economic Succes Pathway Proiect 

Trustees of Columbia University In the City of Now York 000 35,00000 000 35 ODO 00 000 
New, York, New York 
Support for the Clearinghouse on International Development In Child 
Youth and Family Policies and allow them to update and manage the 
Clearinchouse webstre 

Families for Childrions Mental Health, Inc 000 7,80000 (7.80000) 000 000 
Alexandria, Virginla 
Provide assistance In the design phase of technical assistance to Making 
C.onnectforis orantre sites 

Council of the Obsidian, Inc 000 39.70100 (39,701 00) 000 000 
Washington, DC 
Support the Community Based Family Strengthening Grants Fund 
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Colorado Foundation for Families and Chllci 000 9000000 (90 ODO 00) 000 000 
Denver, Colorado 
Support to provide technical assistancelconsultation In the development 
of the T~hnlcal Assistartce Resource Centers web site 

Technical Assistance for Community Service as fiscal agent for 
the Nomprefit Assistance Center 000 2500000 (2500000) 0 DO 000 
Portland, Oregon 
Support a loca/ opacity building organization In Me provision of 
technical aszistanm to the White Center community based organizations 
In the areas of family stmngthening, ~ults based strategies and 
resident enoactement 

Family Connection Partnership 000 25 000 DD (2500000) 000 000 
Atlanta, Georgia 
Support the redesign of the State of Georgia's service system for 
children In state custody 

Center for the Study of Social Policy 000 1,765 9Z2 00 (1 765 922 00) 000 000 
Washington, DC 
Support the development and Implementation of the Technical 
Assistarke Resource Center 

Urban Strategists Council as fiscal agent for the Eastside Arts 
Alliance 000 400000 (4,00000) 000 000 
Oakland, California 
Support to provide Technical Assistance to the Eastside Arts Alliance In 
Oakland, California 

3obs for the Future, Inc 000 100 .ODO 00 (5000000) 5D .000 00 000 
Boston, Massachusetts 
Support technical assistance to the Making Connections Family 
fconornk Success Initiative 

The Finance Pmjact 000 46000000 (460,000 00) 000 000 
Washington, DC 
Support to build the nesource development and sustainable finandrig 
capacity of Me MakinQ Connections sites 

Manpower Demonstration Research Corporation 000 10000000 (10000000) 000 000 
New York, New York 
Support to provide technical assistance In saturation employment 
Strategies to Makinct Cormecdon sites 
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Georgia Department of Human Resources 000 50,00000 (50 DOO OD) 000 000 
Atlanta, Georgia 
Support to assist the State of Georgia in impnoving their child welfare 
service delivery 

Public Education 8, Business Coalition 000 6,00000 (6,00000) 000 000 
Denver, Colorado 
Support the Cole Middle School ReIbmn Committee's Site Visit to Dewitt 
Ointon, El Puente and Central Park East on Febmary 3-6, 2002 

Project Look 000 678500 (678500) 000 000 
Seattle, Washington 
Support technical assistance for the r~paodad Training of Tramers 
strategy that supports the SeatthelKing County Making Connections 
Initiative 

Center for Applied Research & Technical Assistance, Inc 000 481400 (4,81400) 000 000 
Baltimore, Maryland 
Support to provide Technictl Assistance on Family StrengtheninglYouth 
Development as part of the East Coast teaming Network in Providence, 
Rhode Island 

Wastem Center on Law and Poverty 000 300000 (3,00000) 000 000 
Los Angeles, California 
Support for technical assistance to assist the Family Independence 
Initiative 

National Center for Strategic Nonprofit Planning and Community 
Leadershlo 20,000 DD 3,00000 (23 .00D OD) 000 000 
Washington, DC 
Support to write a resource guide on Fatheir; and Families 

Tides Center 000 1997600 (19 9713 00) 000 000 
WashIngton, DC 
Support the efforts of the Justice Policy Institute to provide technical 
assistance to the East Say Community Foundation regarding 
dilsorooortionate confinement Issues 

Family Support America 000 961100 (961100) 000 000 
Chicago, Illinois 
Support to fund an e-polfing session at the Family Support Annerica's 
pre-cortference meetirut held July, 2002 
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Institute for Social and Economic Development 000 25,00000 (2500000) 000 000 
Iowa City, Iowa 
Support to provide technical assistance to the D~ Moinw, Iowa, Making 
Connections site to advance the Family Economic Success agenda 

President and Follows of Harvard College 173,89300 200 000 00 (372,215 00) 1 67800 000 
Boston, Massachusetts 
Support to develop knowledge about what works to achieve community 
outcomes 

Parents Helping Paurents San Francisco 000 143,00000 (143,000 00) 000 000 
San Francisco, California 
Support the development of the organization's capacity to provide 
technical assistance to making Connections sites on the two subjects 
accessing entitlements for special needs children, and developing parent 
led orcanizations; to suDoort larrilh, life 

Time Dollar Institute as Fiscal Agent for the Housing Authority 
of Baltimore City 5000000 000 (5000000) 000 000 
Washington, DC 
Support Implementation of Time Dollar program at Pleasant View 
Gardens 

Child and Family Policy C~ter 14,000 00 000 (14,00000) 000 000 
Des Moines, Iowa 
Support to provide a guide for state child protection agencies on 
carrective actions when a child dies 

Family Focus 140,00000 000 (140,000 00) 000 000 
Chicago, Illinois 
Support to develop a national capacity for training In family support 
community development 

King County, Mental Health, Chemical Abuse & Dependency 
Services Division 2,40000 000 (240000) 0 DO 000 
Seattle, Washington 
Support to asusist paying for child ciire and stipends for the capacidad 
trainina In Auoust 2001 

Institute of Cultural Affairs 29,96450 000 (29,98450) 000 000 
Phoenlx, Arizona 
Support to provide technical assistance to Abriendo Auertas in the 
Miami, Florida Makino Connections site 
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000 000 

000 000 

000 (1869000) 

000 (28,87500) 

000 

0 OD 

(17041) 

000 

000 (93,12259) 000 

000 (23 019 DO) 000 

Trustees of the University of Pennsylvania 
Philadelphia, Pennsylvania 
Provide awlstance & measure change as Washington, DC reforms its 
child wellam system 

Chapin Hall Center for Children 
Chicago, Illinois 
Support development of a partnership between Chapin Hall's Multi-
National Pmject on Measuring and Monitoring the Well-Being of Children 
with the prrject on Building Public Will for Better Results for Children, 
Youth and Families 

23,01900 
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Lawrence Community Works Inc 
Lawrence, Massachusetts 
Support to provide direct technical aSSIStance to Making Connections 
sites, as needed and as recuested 

Dervelopment Training Institute, Inc 
Baltimore, Maryland 
Support the first phase of implementing a lmdership development 
Droaram for Makirso Connections sites 

Development Training InsUtute, Inc 
Baltimore, Maryland 
Support to provide resource Information and technical assistance to the 
Technical Assistance Resosunce Center 

Neighborhood Housing Development Corporation as fiscal agent 
for San Diego City/ Countir Reinvestment Task Force 
San Diego, California 
Provide consultation services at the San Diego Oty/County 
Reinvitstment Task Fome to the newly developed Bronze Triangle 
Communitv Development Corooration 

Center for Assessment and Policy Development 
Ridley Park, Pennsylvania 
Support the Technical Assistance Resource Center with special locus on 
the com competency of ram, gender, ethnidty, class, miture, language 
and power 

Center for the Study of Social Policy 
Washington, DC 
Support to organize and convene a meeting of parent led organizations 

45 ODO 00 

192 542 00 

18,89000 

28,87500 

11250000 

73,36500 

9329300 

000 (45.00000) 

000 (19254200) 

0 DO 000 

000 000 

000 (112,500 00) 000 

000 (7336500) 000 
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Babyland Family Senrices, Inc 000 12500000 (37.50000) 87,50000 000 

Newark, New Jersey 
Support the Parent Leadership and Strategic Planning Institute to build 
leadership capacity of parents in Newark's Central and West Wards, the 
lVew, Community Corporation (amet nelahborhoods 

Center for the Study of Social Policy 
Washington, DC 
Support to develop a self-ach,ocacy training manual to engage child 
welfare systems In improving their mlationships with pamms 

Center for the Study of Social Policy 
Washington, DC 
Support the documentation of parent and resident leadership In Making 
Connections s1tr5 

Panants Helping Parents Son Francisco 
San Francisco, California 
Support a second consultative meeting of parent led organiations 

Maussischuselts, Institute of Technology 
Cambridge, Massachusetts 
Support work with parents and nesidents to explore and extract the tailt 
knowledge they have about leadership, family stmngthening, and 
keeping families at the center of programs, supports and services 

Family Connection Partnership 
Atlanta, Georgia 
Support the development of a statewide training and technical 
assistance capacity for 159 community collaboratives and state agencies 
working to Improve the well-being of children and families 

Center for Applied Reusearch & Technical Assistance, Inc 
Baltimore, Maryland 
Support to strengthen support for youth service providers 

Bedford Stuyvessint Restoration Corporation 
Brooklyn, New York 
Support to build the capacity of organizations to achieve their mission 
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000 35 ODO 00 (3500000) 000 000 

0 DO 89.88100 000 8988100 000 

000 8500000 000 415,000 00 000 

000 75,00000 (7500000) 000 000 

000 150,00000 (150,ODO 00) 000 000 

000 50 DOO 00 (30 ODD DO) 20,00000 000 

000 3O.DOO 00 000 3O .DD0 00 0 DO 
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Home, Safe 000 30000000 (29998000) 0 DO (4000) 
Puyallup, Washington 
Support a variety of technical azistanae to Making Connections sites 
and Family to Family sites, Including TA related to natural helipers, 
substance abuse, and engagement of neighborhood residents 

TIma Dollar Institute 000 240 DOO 00 (240,000 00) 000 000 
Washington, DC 
Support to develop the resource "change enterprises In Foundation 
sites 

4d - Evaluatine Makine Connections 

Univeriii of North Carolina at Chapel Hill 000 40,72800 (40,72800) 000 0 DD 
Chapel Hill, North Carolina 
Support Dr Charles Lynn Ushem participation In the National Evaluation 
Advis,xv Team for Making Connections 

The Community Foundation of Louisville 000 50,00000 (50,00000) 000 000 
Louisville, Kentucky 
Support the Greater Louisville, Kentucky Project 

National Opinion Research Center 000 3208.68100 (2,"6,680 00) 76020100 000 
Chicago, Illinois 
Support the implementation of the Making Connections Outcome 
baseline survey In i7ve (5) sites 

Rowan Univervilty Foundation, Inc 75 ODO 00 0 DD (73,52100) 000 (1,47900) 
Glassboro, New Jersey 
Support the activides of CamCDnnect In the development of a Camden 
data warehouse 

Association of Baltimore Arnie Grantmakers 47,34000 000 (47,34000) 000 000 
Baltimore, Maryland 
Support to develop and strengthen the Baltimore funding community's 
capacity to support and use community relevant program evaluations 
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56,00000 (56,00000) 000 000 

0 DO (5000000) 000 000 

000 8222200 

(103,325 00) 000 000 

000 (75,00000) 000 75,00000 

4e - Rebuddine Communities 

Philadelphia Interfaith Action 
Philadelphla, Pennsylvania 
Support for community organizing to build a regional coalition and 
advocacy for the Nelohborhood Transformation Initiative 

Rensselaerville Institute 
Rensselaervile, New York 
Support to assist Warren Conner Development Cmiltion, Marshall 
Heights Community Development Organization and Germantown 
Settlement In using outcomeVresults data and information to report On 
their S=MD11shments 

(100,000 DO) 75,ODO 00 

(6,00000) 000 000 
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The Council of the Obsidian, Inc 
Washington, DC 
Support to Increase the number of families living in South Providence, 
Rhode Island Involved In formal and Informal netwcrksl activities to 
Improve child well-beina 

Families for Children Mental Health Inc 
Alexandria, Virginia 
Support the development of the training curriculum *How to Lead 
Evaluation' to Increase family and resident participation In and 
understandino of evaluation and data 

Agenda for Children as Fiscad Agent for New Odeans Local 
Learellnu Partnership 
New Orleans, Louisiana 
Support of the New Orfeans Local Learning Partnership 

Metro United Way as Fiscal Agent for the Community Data 
Partnership 
Louisville, Kentucky 
Support the community data center In Louisville, KY to serve Local 
Leaminc Partnership 

The Rhode Island Community Foundation as Fiscal Agent for 
Rhode Island Family Centair 
Providence, Rhode Island 
Support the Family Life Center 

000 

5000000 

8222200 

103,32500 

000 

000 176,00000 

6,00000 000 

000 

000 

000 

000 
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United Way of America 125,00000 000 000 12500000 000 
Alexandria, Virginia 
Support design and development of National Center for Community 
Building 

National Neighborhood Coalition 000 2500000 (25.00000) 000 000 
Washington, DC 
Support the production of The Voice newsletter 

Center for Participatory Change 000 7500000 000 7500000 000 
Ashville, North Carolina 
Supporttheeffoi to help create family economicsoc:urity In low 
wealth communlites In rural Western North Carolina 

Allanza Dominicans 000 8000000 (80,00000) 000 000 
New York, New York 
Support Lis Pl~ as a Beacon School Demonstration site and to support 
and further develop the Beacon School Community Partnership 

Marshall Heights Community Development Corporation 000 100.00000 (100,000 GO) 0 DO 000 
Washington, DC 
Support the East Rlwr Family Strengthening CWlaborative's capacity to 
develop Its Infittstructure and strategists for sustainaliffity 

Germantown SatUsument 000 10,00000 (10 .00000) 000 000 
Philadelphia, Pennsylvania 
Support creation of a Rebuilding Communities Initiative documentation 
CD-ROM focusing on the wark of the Lower Germantown Rebuilding 
Community Project 

Dudley Street Neighborhood Initiative 10,00000 136,75000 (13675000) 1 0.DD0 00 000 
Roxbury, Massachusetts 
Support to assist with Implementing the Rebuilding Communities 
Initiative documentation strategy 

ONG Center for Collaborative Learning 000 35,50500 (35 .50500) 000 000 
Baltimore, Maryland 
Provide support for the developmentand design ofthe Rebuilding 
Communities Initiative Lenons Learned Conference August 1-2, 2002, 
In Baltimore, Maryland 



0 

2001 Balance Grants Authorized Payments Made 2003 Balance Amount Lapsed 
Grantee', Name and Description Bmuzbt Fomard for 2002 In 2002 Carried Fomard In 2002 

(5,00000) 250000 

(41,94700) 000 

000 7,50000 

000 41 94700 

000 12000000 (1 20 000 00) 000 

(80,00000) 000 

(5000000) 50,00000 

000 8000000 

000 10000000 

000 

000 

000 Germantown Settlement 
Philadelphia, Pennsylvania 
Support to build the Germantown Community Collaborative Board's 
capacity to become a peerto-peertechnIcal assistarim providerto 
Making Connections and the field on resident W collaborative 
corrvInuriltv crovernanext 

(125,335 00) 000 000 125.33500 

Page 149 of 204 

0 0 

The Annie E Casey Foundation, Inc NS2 .1951681 Attachment 16 
Form 990 PF for Calendar 2002 

New Cole Community Development Corporation 
Denver, Colorado 
Support Rebuilding Communities Initiative sites, technical assistance, 
documentation and lessons learned 

Center for Third World Organizing 
Oakland, California 
Support workshops for the Rebuilding Communities Initiative Leassons 
Learned Confenevice July 31 - August 2, 20OZ that will complement the 
main program and development of a paper documenting lessons 
learned within the Rebuilding Communities Initiative youth leadership 
develooment initiatives 

Warren Conner Development Coalition 
Detroit, Michigan 
Support to build the Rebuilding Communities Initiative steering 
Committee's capacity to limme a peer to peer technical assistance 
provider an resident and stakeholder lead neighborhood governance 
structures and document the tools and Strategies employed throughout 
the Rebuilding Communities Initiative in the Neighborhood Twilbox 

Management Assistance Group 
Washington, DC 
Support to provide organizational development and management 
technical assistance to the Rebuilding Communities Initiative lead 
organization and govemanc,e to four sites to strengthen their 
collaborative models and ability to provide peer to p&er technical 
assistance 

NEWSED Community Development Corporation 
Denver, Colorado 
Support the pouter Advlscu~ Coundis Rebuilding Communities Initiative 
Community Leaders Awards, complete documentation of the PATCH 
Model and refine the Poder L"dership Development Program as a 
model program for residents In Denver, Colorado 

000 

000 

000 
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Greater CincirmaU Foundation 6250000 ADO ow 00 000 152 500 00 000 
Cincinnati, Ohio 
Support repillwdon of the Rebuilding Communitilots Initiative Techn,wl 
Assistance model in 3 nelchborhoods In Cincinnati Ohio 

014G Center for Collaborative Learning 53,97700 9721000 (151 .187 00) 000 000 
Phlladetphla, Pennsylvania 
Support completion of the evaluation of the Rebuilding Communities 
Initiative 

Chatham Savannah Youth Futures Authority 000 125,00000 (12500000) 000 000 
Savannah, Georgia 
Support for the Savannah Targeted Investment activities and to 
collaborate with Neighborhood Improvement Association In addressing 
farnfiv economic success oblectives 

Matossaachusuitts Association of Community Development 
Corporations 25,00000 60 DOO 00 (75,00000) 000 000 
Boston, Massachusetts 
Support the Ricanne Hadrian Initiative for Community organizing 

Better Horn" Fund 25 000 OD 000 (25 0130 00) 000 000 
Newton Center, Mawachusetts 
Support the Re-engaging Philanthropy In the Fight to End Homelessness 
protect 

4f - Neiehliorhood Developmen 

University of Delaware 000 11457900 (57,06800) 57.51100 000 
Newark, Delaware 
Support "pension of the community development certificate course 
and Community Development Institute to respond to the needs of grow 
=is groups engaged In family strengthening cornmunity change 

Local Initlathress Support Corporation 0 DO 700,00000 (70000000) 000 000 
New York, New York 
Support the operation of the National Community Development 
Initiative 
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Enterprise Foundation, Inc 0 DO 70O.D00 00 (700 .000 00) 000 000 
Columbia, Maryland 
Support operation of the National Community Development Initiative in 
its second decade 

EZ /EC Foundation Consortium 
Washington, DC 
Support to establish and operate a best practices dissemination center 
to assist cities and rural communities Implementing this federal 
Initiative 

The Development Leadership Network 
Boston, Massachusetts 
Support to Identify success measures In community-based economic 
development initiatives 

Brookings Institution 
Washington, DC 
Support for the Center For urban and Metropolitan Policy 

Housing and Community Development Network of Now Jersey 
Trenton, New lersey 
Support for the statewide Community Building Support Initiative and 
the Community Buildinq Fundino Pool 

Local Initiatives Support Corporation 
New York, New York 
Support the Public Housing Initiatives program 

PolicyLink 
Oakland, California 
Support the organizational development and agenda of a community 
buildina policy and practice center 

Big Brothers Big Sisters of America 
Philadelphia, Pennsylvania 
Support the faith-based mentoring programs for low Income minority 
children and the Annie E Casey Foundation Leadership Awards 
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000 250,00000 (25000000) 000 0 DO 
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000 

000 

000 

000 

000 

000 

000 

0 GO 

(10000000) 000 

(10000000) 000 

000 100,00000 

000 100,00000 

000 (75 ODD 00) 000 

0 DO 000 72 194 DO 

(5,DOO 00) 000 

(100.000 00) 000 National Lemming Institute as fiscal agent for Corporate Voices 
Hemdon, Virginla 
Support the development of Corporate Voices Vision, agenda & 
membership and to awe" the feasibility and potential approach to 
Neighborhood Transformation/Family Development National Partnership 

10000000 
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National Community Building Network 
Oakland, California 
Support the full Potential of community building Practitioners as a 
lemming community and a force for community change, and support 
dls~mlnadon of Community Building 101-a basic introductory training 
course for communitv buildino arectices 

Family Support America 
Chicago, Illinois 
Support thr 'promising Practices in Family Support for Latina Families 
with Youno Children' 

Metropolitan Business Foundation am fiscal agent for Youth 
Matte" 
Richmond, Virginia 
Support the Youth Matters Initiative 

Brookings Institution 
Washington, DC 
Support the second phase of the National Community Development 
Policy Analysis Network 

Brookings Institution 
Washington, OC 
Support a comprehensive analysis of the 2000 Census by the Brookings 
Institution's Center on Urban and Metropolitan Policy 

Stand for Children Leadership Center 
Washington, OC 
Support Stand for Children In building the capacity of chapters and 
members to mom effecOvely pursue their mission of organizing a 
powerful citizen voice on behalf of kids 

Plains Better Hometown Program, Inc 
Plains, Georgia 
Support Implementation of the Plains Better Hometown revitalization 
eftrt 

75,00000 

72,19400 

17780600 

000 

000 

000 

7500000 

5.00000 

000 

000 17780600 

(75,00000) 000 
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Collins Center four Public Policy, Inc 000 75.00000 (75,00000) 000 000 
Miami, Florida 
Support the Smart Growth and Equity Learning Action Network 

l4clightfisrhocsid Funders, Group 000 50 000 DD (50,00000) 000 000 
Washington, DC 
Support the annual conference and two national meetings on topics In 
comprehensive community buildino 

Hatiorsal Congritsui for Community Economic Development 000 15000000 (150,000 00) 000 000 
Washington, DC 

Support to convene a network ofstatewide Community Development 
Corporation A~ssociates in consultative process to develop strategy for 
engaging CDCs in family strengthening community change 

Sustainable Long Island 000 75,00000 (75,00000) 000 000 
Huntington, New York 
Support ongoing advocacy, technical assistance, analysis and reporting 
of eftrts to reverse the effects of suburban sr,rawl 

Johns Hopkins University 000 2037360 000 20.37368 0 OD 
Baltimore, Maryland 

Support to provide th~ Institute for Policy Studies Student stipends 

Policyll.Ink 000 75,00000 000 75.00000 000 
Oakland, California 
Support to help PoliCyUnk StaffeSSems the Impact offts work to date 
and its reputation In the field, and develop a plan for obtaining 
continued SuPdort for their work Into the future 

Urban Institute 000 75,00000 000 75.DOO 00 0 DO 
Washington, DC 
Support the planning and initiation phaw of the reentry Mapping 
Network 

Johns Hopkins University Research 000 21,00000 000 21 .00000 000 
Baltimore, Maryland 
Support to Identify ways In which research can influence public policy 
and delineate the characteristics ofpoiltics and policy makers that affect 
the llke[Aood of ressairch utilization 
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PollcyUnk D 00 7500000 000 75,00000 0 DD 
Oakland, Catifornia 
Support to allow AnficyUnk to use the services of McKinsey and 
Company to help assess the continuing support of their work into the 
future 

PollcyrUnk 
Oakland, California 
Support to develop case studies of the process and Impacts of 
gentrIficallon in neighborhoods In Boston, Massachusetts and Denver, 
Colorado 

National Community Building Network 
Oakland, California 
General operational support to the National Community Building's 
Metwork 

Collins Center for Public Policy 
Miami, Florida 
Support preparation of a Smart Growth and Reglamlism, framing paper 

Neighborhood Funders Group 
Washington, DC 
Support to produce a conceptpaper that will ~amlne smartgrowth and 
equitable development In the contW of family well being 

The University of Minnesota Foundation as fiscal agent for the 
Inortiturte on Ram and PoverIV 
Minneapolis, Minnesota 
Prepare a paper on regionalism Ibcused on the outcomes of regional 
dynamics for low Income children and faindies of color 

National Community Building Network 
Oakland, California 
Support the promoting Equitable Development CDnferenm Gralling 
GDMmunily-Centered Policies on March 14-15, 2002, In Kansas City, 
Missouri 

University of California, Berkeley 
Berkeley, California 
Support to host a consultative session on smart growth, sodal equty 
and realonallsm w June 20 - 21, 2002 
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000 7500000 (37,50000) 37,S0000 000 

000 22 ODO 00 (22,000 DD) 0 OD 0 OD 

000 5500000 000 55,00000 000 

000 7,90000 (790000) 000 coo 

0 DO 24 90D 00 (24,90(1 00) 000 000 

0 DO 18,ODD 00 (18 DOO 00) 000 coo 

000 30.00000 (3000000) 0 DO 000 
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5 Cross CuttInsiDevelopmental Gran 

52 - Famfly Econgmic Sumss 

National Conference of State Legislatures 
Washington, DC 
Support states with model approaches to extending supports and 
employment assistance 

Center for Low and Human Services 
Chicago, Iflinols 
Support technical assistance and Information clearinghouse around the 
Earned income Tax Credit outreach and free tax preparation for low-
Income familles; 

Manpower Demonstration Research Corporation 
New York, New York 
Support to ~plore and analyze the employment and work supports that 
could he offered In a variety of institutional settinas 

Marquette University 
Mllwaukee, WisconsIn 
Support a Design Shop at Ernst & Young Accelemted Solutions on July 
2,2002 
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PollcyUnk 
Oakland, California 
Support for the development of an equitable neighbewhood development 
thematic summary 

University of Massachusetts at Beaton 
fiWon, Massachusetts 
Support a study of Me decline ofaffordable housing and its effects on 
Aftlarn Amerkin tarmAes in Boston Massachusetts 

Metropolitan Area Research Corporation 
tAtn"eapotis, Minrvesota 
Support to provide a regional study of socioeconomic disparity and 
reqlanal crowth with a concentration on children and families 

Total 4 - Neighborhood Transformation/Family Development 

000 1794000 (17,94000) 000 000 

000 25.30500 (25 305 DO) 000 000 

000 70.00000 (70,00000) 000 000 

S15,443,GS6 TO $45,6`19,7211 95 ($48.146,564 90 $17,253,553.22 ($6112,669 47 

000 75.00000 0 DO 7500000 000 

000 2DO.000 00 (100,000 00) 10000000 000 

000 200.00000 (20000000) 000 000 

000 788000 000 000 (7.6aO 00) 
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Canter for Community Change coo 60.WO OD (60 000 DO) 000 000 
Washington, DC 
Support to examine and Compare Initiatives to increase enrollment in 
work support programs for eligible families with children 

Jobs for the Future, Inc 000 2500000 000 2500000 000 
Boston, Massachusetts 
Support a survey of employers to understand how to Improve access to 
public benefit programs or how to encourage participation 

Ewrionsic Policy Institute 000 25,0W 00 (25 WO 00) 000 000 
Washington, DC 
Support to enrich the knowledge base of funders and practitioners 
about Immlorant worker centers 

Community Food Resource Center, Inc 000 6000000 (50 ON 00) 0 DD 000 
New York, New York 
Support low-income tax credit Campaigns In New York City 

American Cities Foundation 000 so we 00 (5080600) 000 000 
Philadelphia, Pennsylvania 
Support development ofa software application designed to assist 
Inconse enhancement camitakins and Counselors 

Maryland Voluntemor Lawyars Situnificas 000 35,00000 (35 .0DO 00) 000 000 
Baltimore, Maryland 
Support to explore the use of Turbo Tax saftwarit as tool for ftee tax 
preparation sites 

ACDRN Housing Corporation 000 150,00000 (7500000) 75,00000 000 
ChIcago, Illinois 
Provide support for establishing a training, research and action Center 
an oredartory lenchno 

American Institute for Sodal Justice 000 5000000 (50 .OOD 00) 000 000 
Baltimore, Maryland 
Support financial btemcy scv%,/ce, Campaigns, and strategies for wealth 
buildinu In low to moderate Income netchborhoods 

National Community Reinvestment Coalition 000 50,00300 (50,00300) 000 000 
Washington, OC 
Support the National Community iteinvestment Coalition Financial 
Education Corrosion 
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Center for Community Change 000 50,00000 (5000000) 000 000 
Washington, DC 
Support to Implement the Neighborhood Revitalization Pruject-The 
Problem of Predatory Flitandal Servlc~ and Their Impact on Low- 
Income Fernihzs 

National Consumer Law Center, Inc 000 40.0DO 00 000 40,00000 0 DO 
Boston, Massachusetts 
Support a National Ritsearch Symposium on high cost and omdatory 
lendina practices 

Bethax Federal Credit Union 000 1684500 (1684500) 000 000 
Bronx, New York 
Support Bethex Federal Credit Union's outreach and marketing eftrts 
as part of Its strategic partnership with a check cashing chain to bring 
mom 'Unbanked" families Into the financial mainstream 

Morris Square Civic Assoclattlon 000 5770800 (57,70800) 000 000 
Philadelphia, Pennsylvania 

Develop a Family Strengthening Soptegy for Eastern North Philadelphia 

National Community Investment Fund 0 DO 150,00000 (150,000 00) 000 000 
Chicago, Illinois 
Support the retail finandial services Initiative to identify and publicize 
sustainable business; models for insured depositorriels to serve low- 
income and unbanked customers 

020 Fund, Inc 000 100,00000 (50 DOO 00) 50.00000 000 
Cambridge, Massachu~tts 
Support the launch, lyeta testing, enhancement and further "panskin of 
online Individual Development Account 

University of North Carolina at Chapel Hill 000 5000000 (50.00000) 000 000 
Chapel Hill, North Carolina 

Support to bring low-income 'unbanked' North Carolina families into 
the fnandal mainstream by working with residents ofalfardable 
housing, housing developers and the North Carolina Bankers Aissociation 

Alliance for Children and Families, Inc 000 67,08200 (67.082 OD) 0 DO 000 
Milwaukee, Wisconsin 
Support the development and management of a conference on sodal 
ln~cfno 
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University of Baltimore, School of Law 000 9,65200 (9,65200) 000 000 
Baltimore, Maryland 
Support research and prepare materials for Me Family Economic 
Success Lawyers Roundtable 

Near Northsicks Partners, Council 000 5000000 (50,00000) 000 000 
Fort Worth, Texas 
Support to provide as many opportunities as P=Ible to neighborhoods 
residents In order thr them to get tire education, skills and wpport 
necessary to gain access to mainstream financial servim and build 
wealth 

Maryland Center for Community Development 0 DD 7000000 (70,ODO 00) 0 DO 0 DO 
Baltimore, Maryland 
Support tbr an Individual Development Account Intemnechary In 
Maryland 

Refugee Federation Service Center Goo 6000000 (60,00000) 000 0 DO 
Seattle, WashIngton 
Support King C4unty Making Connection Trusted Advocate Strategy 

Philadelphia Citizens for Children and Youth 000 40,00000 (40,000001 000 000 
Philadelphia, Pennsylvania 
Support to increase the number ofpemns receiving benefits through 
the upcoming dtywlde EfTC & VrFA campaign In Philadelphia, 
Penwvtvan)a 

Legal Aid Bureau 000 50 OW 00 (5D.ODD 00) 000 000 
Baltimore, Maryland 
Support a statewide Initiative aimed at achieving economic stability for 
low-income individuals and assisting communlitly-lassed organimdons In 
and-poverti, efibrts 

Bon Secours of Maryland Foundation, Inc 000 65 DOO 00 (6500000) 000 000 
Baltlmore, Maryland 
Support to provide financial literacy training and accas tomainstream 
financial services to low-income residents of Southwest Baltimom, 
Maryland 

Jobs for the Future, Inc 000 103,68000 (103,880 00) 000 000 
Boston, Massachusetts 

Support to assist in developing Family Economic Sumess rationale, 
strategies, models and tools ror Making Connections sites 
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Grand Boulevard Federation 000 175,00000 (17500000) 000 000 
Chicago, Illinois 
Support the development and Implementation of Grand Boulevard's 
community employment and workforce development strategy 

Corporation for Enterprise Development 
Washington, DC 
Support the IDA Training Institute and policy analysis around asset 
development for low income families 

Center for Community Change as fiscal agent for The Workforce 
Alliances 
Washington, DC 
Support effective workforce development policies for low Income JDb 
seekers 

Brookinglis Institution 
Washington, DC 

Support the development of accessible tools, maps, and geographic 
analyses that will enable public and private sector leaders In Making 
Connections sires to assess the spatial dstribution of low and moderate-
Income working families In their areas 

Chatham Savannah Youth Futures Authority 
Savannah, Georgia 
Support Local Learning partnership activitlets for data collection and 
evaluation 

Now America Foundation 
Washington, DC 
Support Asset Building Program 

Aspen Institute, Inc 
Washington, DC 
Support to conducf a study of the current Individual Development 
Account development nationwide and "plore further Invetstligation of 
IDA's Into broader asset-Dulldino stratercies 

Ccwnmunky Action Project of Tul" County 
Tulsa, Oklahoma 
Support the development of Individual Development Account technical 
assistance providers 
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000 174,00000 (1 74 .0D0 00) 000 00-0 
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Family and Childmn First Council, Office of Health and Holman 
Semicas 000 25,00000 000 25,00000 000 
Cleveland, Ohio 
Support Technical Assistance to the Cuyahoga Community Planning and 
Development Initiative 

Washington University 000 7500000 (75 .DDO 00) 000 000 
St Louis, Missouri 
Support state policy analysis around Individual Development Accounts 
and asset develaziment 

Son Francisco Foundation Community Initiative Funds as fiscal 
agent for the San Francisco Asset Building Initiative 000 75,00000 (75,00000) 000 000 
San Frandsco, Callfornia 
Support documentation of the Earned Asse~t Resource Network, Inc 

Earned Assesses Reusiource Network 000 75,00000 0 W 75 ODD DO 000 
San Francisco, California 
Support documentation of the San Francisco Asset Building Initiative 

Economic Opportunity Inortituto 000 75,0GO 00 (7500000) 000 000 
Seatbe, Washington 
Support for policy work around Washington Voluntary Accounts 

The Aspen Institute, Inc 000 400,00000 (249,600 DD) 15040000 000 
Washington, OC 
Support to provide technical assistance to Making Connections sites 
around the area of consumer financial services 

Council for Adult & Experiential Leaming GOG 150,00000 (112.500 00) 37,50000 000 
Chicago, Illinois 
Support the emplayerbased ChItago demonstration of individual 
learnino accounts 

American Assembly 0 DO 150,00000 (1 SD 000 00) 000 0 DO 
New York, New York 
Support a consensus-building process among stakeholders about the 
future direction of workforce development 
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5b - Marriage and Family Formation 

Trustees of Columbia University in the City of New York 000 60,00000 000 60.00000 0 OD 
New York, New York 
Support the dissemination of research findings from the Fragile Families 
and Child well being Project to help Informt the reauthorization of 
Temporary Assistance to Neeav Families 

Center for Law and Social Policy 000 65 .0D0 DO (6500000) 000 000 
Washington, DC 
Support to provide key policy audiences at national and state levels with 
'reader friendly'syntheses of research and policy Information related to 
the family formation goals of Temporary Assistance to Needy Families 

The Regents of the University of California 000 4000000 000 40,000 DD 000 
San Francisco, California 
Support Family Formation Analyses 

Manpower Dennomiltration Research Corporation 000 150,00000 (75 ODO 00) 7500000 000 
New York, New York 
Support the analysis of Minnesota Family Investment program Impacts 
on Family Stability 

Integris Baptist Medical Center Foundation 000 16,00000 000 16,00000 000 
Oklahoma City, Oklahoma 
Support a research study to develop a conceptual model for a National 
Resource Center for Marrface 

5c- Fatherg and Families 

Aid to Children of Imprisoned Mothers 000 77 .900 DO (77,90000) 000 000 
Eastpoint, Georgia 
Support to define national strategies to Improve outcomes ft chileimn, 
youth and family members of the lnwn~erated 

National Parenting Association 000 15().00000 (150,000 00) 0 DO 000 
New York, New York 
Support to Promote Public Policies focused or, asset-building for families 
and famille-11yendly private sector policies in =all companies 
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Childrens Rights Council 000 125.00000 (125,000 00) 000 000 
White Plains, New York 
Support to Increase dissemination of fatherhood Inflormation on-line, 
continue to work with courts and child welfare agencies to expand the 
number of Transfer Centers and begin to produce tools that courts and 
social service acencias can use 

The Johns Hopkins University 000 100.00000 (100,0DO 00) 000 000 
Baltimore, Maryland 
Support to develop training curricula and conduct ongoing training with 
fatherhood project staff working on the Navajo and White mountain 
Apache Indian reservations; In Arizona 

Families and Work Institute 75,00000 000 000 000 (75,00000) 
New York, New York 
Support to a nationwide network of frontline practitioners into a vehicle 
for the identification and dls~seminabon of best practices and practice 
derived noficv, 

Great Dads, Inc 000 SOX0 00 (5000000) 000 000 
Fairfax Station, Virginia 
Support programs which provide fathers with practical training, 
encouracement and motivation to their children 

The Tides Center as fiscal agent for the Social Policy Action 
Network 3700000 2000000 (5700000) 000 0 OD 
Washington, DC 
Support to examine ability of child and family services to deliver 
effective Drocrams 

Trustees of the University of Pennsylvania 000 20,00000 (2000000) 000 000 
Philadelphia, Pennsylvania 
Support the development of a practical guidebook that will Compliment 
the Fatherinq Indicators Framework 

Father and Families ResourC441 Research Center, Inc 000 5500000 (1750000) 3750000 000 
Indianapolis, Indiana 
Support Indianapolis, Indiana, Making Connections site work Involving 
fathem who am disconnected ftm their children 

Center for Public Policy Priorities 000 3000000 000 30.00000 000 
Austin, Texas 
Support the Texas Fragile Families Initiative's state- level organization 
as It wntlnu~ and expands Its agenda of programmatic support and 
svstems chance 
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Center for Fathersi Families; and Worktorces Development 000 30 DOO DO 000 3000000 000 
Baltimore, Maryland 
Support to develop the work and worklorce development component of 
an exemplary fatherhood orcorems ouldebock 

National Head Start Association 22.00000 000 (22,00000) 000 000 
Alexandria, Virginia 
Support to plan an April 2002, confemnce~ on male and father 
Involvement In rural commurildies and begin planning lbr 
Implementation of the Rural Information Exchance Initiative 

Family Support America 000 3500000 (35,00000) 000 0 OD 
Chicago, Illinois 
Support Family Support America s biennial conference that flocuscs on 
advarimments and chang" In the field of family support, spedfically 
oarent leadership and fatherino 

Georgia State University Research Foundation 150.00000 11906500 (160,000 DO) 11906500 000 
Atlanta, Georgia 
Support to contract with relevant researchers to provide point-in-time 
unde,standinci of Imues emement In the Foundations work 

Centro cle Salud Familiar La Fe, Inc 0 DO 40,00000 000 40,00000 000 
El Paso, Texas 
Support to further develop the momentum created by Hombres 2000, 
an Initiative begun in 2000 In encourage young fathers to play positive 
mentorino mks In their famillw 

Now Fathers Foundation, Inc 000 5,00000 (500000) 0 DO 000 
Irvine, California 
Support to further develop the momentum created by Hombms 2000, 
an Initiative begun in 2000 In encourage young fathers to play positive 
mentorina roles in their families 

National Center for Strategic Nonprofit Planning and Community 
Leadership 0 OD 1000000 (9,65D DO) 000 (350 DO) 
Washington, DC 
Support the 4th annual Fatherhood confemnce In Washington D C May 
27-29, 2002 

National Center for Fathering, Inc 000 5,00000 (5 ODO 00) 000 000 
Shawnee Mission, Kansas 
Support to review and analyze successes and fallums of state level child 
support efforts during their last five years including compilation of 
ravirients1collection data 
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Fatherhood & Family R"Italizatlon 000 50 ODO 00 (5000000) 000 000 
Washington, DC 
Support efforts to Increase the positive Involvement of fachers in the 
lives of their children 

National PnIctitlonens Network for Fathom and Families 000 2500000 (25,00000) 0 DO 000 
Washington, DC 
Support to assist In the development of series of guides for exemplary 
ODer3tInC criteria tbr fatherhood DrOQMMS 

Family Resource Coalition 25 DOO DO 000 000 000 (25,00000) 
Chicago, URnots 
Support to improve upon the 'best praCtices'prcject by mvising Its 
products and activities to Include responsible fatherhood as an Integral 
con,nonent of the family suoDort rwid 

Concerned Black Man 50,00000 000 000 000 (50,00000) 
Washington, DC 
Support to promote the development of father friendly activities 
throughout the country culminating in local chapter events during 
Fathers Day Weak 

National Conference at State Legislatures 125,00000 000 (82,50000) 82 .5DO 00 000 
Denver, Colorado 
Support a series of town hall forums on establishing low Income 
fatherhoodprograms In collaboration with the National Black Caucus 
and the National Caucus; of Hlsoank: Lealstators 

Community Foundation for Greater Atlanta 25,00000 000 (25.DDO 00) 000 000 
Atlanta, Georgia 
Support to build capacity of the regional afflaricies to mobillre local 
resources in the communities to Improve capacity among fatherhood 
Initlativits 

Institute for American Values 45,0DO DD 000 000 000 (45,00000) 
New York, New York 
Support a set of leadership conferencits designed to assemble a diverse 
arcup, committed to Increasino responsible fatherhood 

Family Support America 4200000 000 (42,000 DO) 000 000 
Chlago, Illinois 
Support Production of a book of photographs about fathers and their 
children 
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Center fee Law and Social Policy 60 .0DO 00 000 000 80 ODD DO 0 DO 
Washington, DC 
Support work on a new Couples and Marriage Policy Resource Center 
fficused on community level acthildw and oWde policy efforts to 
strencithert muctles; and marriaties 

University of Nevada Las Vegm 37.50000 000 (37,50000) 000 000 
Las Vegas, Nevada 
Support the compilation of information that contributes to a better 
understanding of the hurdles encountered by Lanno immigrant fathers; 
and families ~klng to make the transition to the United States 

Ticlas Center as fiscal agent for Social Action Policy Network 13000000 000 (85.00000) 65,00000 000 
New York, New York 
Support the creation of the report -Responsible Fatherhood and 
Welfare How Statets Can identify and Track Responsible Fatherhood in 
Makino Connections Sibas" 

American Indians In Texas - at the Spanish Colonial Missions 30.00000 30,00000 (6000000) 000 0 DO 
San Antonio, Texas 
Support to provide services to the father or the significant males of 
vouths who parridpate in the Rites of Pa~oe Prooram 

Opportunities Industrialization Center of Greater Milwaukee ZnQ 
Am fiscal agent for Mildwasit center for Workforsoo and Family 
Develosiment 50.00000 70,ODD 00 (120,000 DO) 0 DO 0 OD 
Milwaukee, Wisconsin 
Support to explore ways to ensure the effective integration of 
mponsible fatherhood lnitladv~ Into state-level policy and practice 

Legal Action Center of the City of New York 000 35,00000 (17.50000) 17,50000 0 OD 
New York, New York 
Support a national center devoted exclusively to the promotion of 
employment for people who am reintegrating into their wmmunlti~ 
after beinc; Incarcerated 

Foundation 2000, Inc 000 3000000 (1 5.DDO 00) 1500000 000 
Camden, New Jersey 
Support the Foundation 2000's, Inc ' Fathers Go Get Our Sons' 
program 
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National Head Start Association 000 60,00000 (4000000) 2000000 000 
Alexandria, Virginia 
Support to develop a senes of Male and Father-Involvement Exchanges 
within the rumi, Latino, and American Indian communities 

Southwest Key Program, Inc 000 5000000 (2500000) 25.00000 000 
Austin, Texas 
Develop a program that will help young Latino males acquire the 
kronvackie needed to become responsible Damnts; 

Christamore House 000 1,50000 (1 .50000) 000 0 DO 
Indlanapolls, Indiana 
Support the I Oth Annual Men and Boys, Fathers and Sons Breakf;ast A 
Day of Peace, orf January 31,2003 

Now Fathom Foundation, Inc 000 30,00000 (30 .00000) 000 000 
Irvine, California 
Support the development of a Boot Camp thr New Dads program 
material In Spanish 

National Exchange for Urban Leadership, Inc 000 1000000 (10,00000) 000 000 
East Orange, New 3ersey 
Support creation of educaitional materials thr the 2002 season 

The Womens Prison Association and Hopper Home 000 15 ODO 00 (15,00000) 000 000 
New York, New York 
Support a conference on women In prison to be held June 20-23,2002, 
at Columbia University 

National Practitioners Network for Fathom and Families, Inc 000 3.50000 (3,50000) 000 000 
Washington, DC 
Support to enable state fatherho,od Initiative coordinators to continue to 
sham ideas and "plom the possibility of establishing a formal, 
conthrulno network or council of state coordinators 

Tate George Dmamshot Foundation 000 25,00000 (2500000) 000 000 
Newington, Connecticut 
Support to explore Issues peculiar to Native American men & their 
children In Black and mixed Indian communities of Connectfwt 
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000 

000 

000 

000 

000 

000 

000 

(150 ODO 00) 000 

(125,000 00) 000 

000 15000000 

000 125,00000 

Blenveniclos Childredrus Center Inc as fiscal agent for the National 
Latims Fatherhood and Famltv 
Los Angeles, California 
Support to serve as a resource for programs and Information related to 
Latino fathers and families and develop and disseminate materials to 
better Inform the Labno population about responsible fatherhood Issues 

000 1 DO'000 00 (100 .000 00) 0 DD 
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The Nations$ Trust for the Development of African American Men 
Riverdale, Maryland 
Support to provide assistance In the development of Initiatives 
recardino Incarcerated and incaneireted fathers 

National Black Child Davalopment Institute, Inc 
Washington, DC 
Support a series of workshops to promote programs, activities and 
policies that contribute to strong families by addressing the role of 
African American men and fathem 

Trustees, of the University of Pennsylvania 
Philadelphia, Pennsylvania 
Support to enhance the ability of the National Center on Fathem and 
Families to conduct and disseminate credible research on fatherhood 
and child outcome$ 

National Fatherhood Initiative 
Gaithersburg, Maryland 
Support for the National Advertising Council campaign that has 
documented the establishment of dozens of local community-based 
programs as a nesult of the Public Service Announcement campaign arid 
the follow-up by the National Fatherhood Initiative's National 
Clearinahouse and Resource Center 

National Center for Fathering, Inc 
Shawnee Mission, Kansas 
Support to stimulate the creation of long-term community-based 
fatherina; lnltlativ~ such as the Tatherfullness Cannialons' 

National C;csaIItlon of Community Foundations for Youth 
Basehor, Kansas 
Support to build and strengthen regional networks of community 
organizations that can provide leadership and resourcess for program 
and Policv Improvement 

000 2000000 

000 2500000 

000 200,00000 

000 150,00000 

(20,00000) 0 DO 

(2500000) 000 

(100,000 00) 10000000 

(150,000 00) 000 
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National PracUtionen Networic for Fathom and Families, 000 12500000 (125 1000 00) 000 000 
Washington, DC 
Support to cmate opportunities for Increased knowledge and awareness 
of the fatherhood movement among Individuals working In child and 
famliv-servino orcranizations; 

5d . Leadership I)evelaament 

American Public Human Sami~ Association 000 15000000 (150 000 DO) 000 000 
Washington, DC 
Support the development and Implementation of an executive 
leadership Institute for Incoming Commissioners and Secrietarfes In the 
public sector 

Center for New, Horizons, Inc as flac;ial agent for Lugenla Bums 
Hope Center 000 12500000 (75.00D 00) 50,00000 000 
Chicago, Illinois 
Support Aft-centric grassroats leadershlo development program in low 
income neichborhoods 

Community Organizing and Family Issues 000 17500000 (10000000) 75,00000 000 
Chicago, Illinois 
Support refinement and mplication of lamlly-focused community 
omanizino 

rho Institute for Educational Leadership, Inc 000 74,38000 (74,380 00) 0 OD 000 
Washington, DC 
Support for work on projects related to the r~asey Fellowship Progmin 
and the Foundation's leadership development acenchi 

Hawaii Office of the Governor 000 2,50000 (2,5DO 00) 000 000 
Honolulu, Hawaii 
Strengthen leadership In the field of child and family servIces 

National Center an Addictlon and Substaincos Abuse at Columbia 
Univiers1tv 000 15000000 (50,00000) 100,00000 000 
New York, New York 

Support to develop and Implement the CASASTART model In 3 does 
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New York University 000 214,73200 (107,366 00) 107.3136 00 000 
New York, New York 
Support assistance to the Children Family and Fellowship Program 

Korean Youth and Community Carrier, Inc 000 1500000 (15 .000 DO) 000 000 
Los Angeles, California 
Support to expand the operation and mach of the Koman Youth and 
Community Center, Inc 

Neighborhood Improvement Assuaclation 000 1050000 (16,50000) 000 000 
Savannah, Georgia 
Support tax preparation services for low-income households 

Chinatown-Northbeach Youth Services and Coordinating Center 000 2500000 (2500000) 000 000 
San Francisco, California 
Support to develop a self-help web based prototype to bndge language 
access nceds of Immilarant communlh~ 

El Paso Cc~umv coo 25 DDO 00 (25 DOO 00) 0 DO 000 
El Paso, Texas 
Support to transform the delivery of mental health services for childmn 

afty of San Antonio, Department of Community Initiatives 000 650000 (6,500 DO) 000 000 
San Antonio, Texas 
Support partial scholarships and IncenbveS for ama high school 
students 

City of Son Antonio, Department of Community Initiatives 000 5,00000 (5.00000) 000 000 
San Antonio, Texas 
Support to design an agenda for pmparing children ages 0-8 for success 
In school 

University of Utah School of Social Work 000 23,05200 (2305000) 000 (200) 
Salt Lake City, Utah 
Support to study Child Protection Servicits Involvement In domestic 
violence 

Massachusetts Institute of Technology 000 200000 (2,00000) 000 000 
Cambridge, Massachusetts 
General operating support for the Center for Reflective Community 
Practice 
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Alameda County Social Services Agency 000 21.95000 (21.950 00) 000 0 DO 
Heyward, California 
Support to plan a retreat that lhcuse~ on creating a Sustainable, high 
performing system with a clear benchmark for improving outcomes for 
children and families In Alameda County 

The Children Planning Council Foundation, Inc 
Los Angeles, California 

Support to identify best practices and opportunities for a countywide 
youth engagement effort that will Increase the number of youth that 15 
actively engaged In civic life and In matters that affect them 

The Children 
LOS Angeles, California 

Support to engage multiple partnerships to build broad commitment to 
contribute to five potential outcomes for children and Families 

United Way of the Bay Area 
San Francisco, California 
Support to develop a self-help web based service prototype to bridge 
the lancruace access needs of,mmicrant communities 

Wu Yee Children 
San FranCISLO, California 
General support of annual conference 

ChIldrens Planning Council Foundation, Inc 
Los Angeles, California 
Support to Increase community and family participation In councils 
across Los Anceles, California 

Center for the Study of Social Policy 
Washington, DC 
Support the Tom Joe Public Policy Fellow Program 

National Economic Development and Law Center 
Oakland, California 
Support a sector analysis of the jobs Market In the San Francisco Say 
Area concentrating on Industries and employment strategies to engage 
ex-offiendeM In livable-wace lobs 
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Flames Neighborhood Youth Association, Inc 500000 000 (5.00000) 000 000 
Brooklyn, New YW& 
Support program operations for youth participating In the Flames 
basketball league 

Philadelphia H"Ith Management Corp as RsW agianit for 
Performance Measures Group 23,00000 000 000 23 OW DO 000 
Philadelphia, Pennsyivanla 
Support to lmpmvd the safety, well being and development of the city's 
vourno People 

Black Womenis Agenda, Inc 000 10000000 (100,000 00) 000 000 
Washington, DC 
Support for the annual converting of the Board Presidents and Execurtive 
Staff, and progimmuntatic support for the Black Womens Agenda National 
Campaign to Enhance Support for Vulnerable Families 

Duke University Center for Leadership and Public Values W .000 00 000 (60.0W 00) 000 000 
Durham, North Carolina 
Support for a fellowship program 

Tides Center " fiscal agent for the Leadership Learning 
Communitif 7500000 000 0 DO 75.00000 000 
San Franclsi:o, California 
Support building a sustainable learning community to exchange 
Information, sham resources and promote best practices In leadership 
develooment 

Maryland Association of Nonprofit Organizations, Inc 000 200 DDO 00 (10000000) 100,00D 00 000 
Baltimore, Maryland 
Support to plan and Initiate a program in Maryland to Increase the 
leadershlo and adv"cv effectiveness of the nonanofit sector 

Council for Excellence In Government 323,90300 300.00000 (623,903 00) 000 000 

Baltimore, Maryland 
Support to carry out an effective Leadership In Action leadership 
development program with members of Maryland's Subcabinet for 
Children Youth and Families 

Maryland Association of Nomprofit Organizations, Inc 000 100,00000 (10000000) 000 000 
Baltimore, Maryland 
Support the viork in assisting community-based nonpmfIt organizations 
In successfully manitaino executive transitions 
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Baltimoree Community Foundation, Inc 000 362,500 DD (275.000 00) 87.50000 000 
Baitmore, Maryland 

Provide support for Community Based Executive Leadership Transition 

Asian Neighborhood Design, Inc 000 20,OOD 00 (21) 000 00) 0 DO 000 
San Francisco, California 
Provide transitional support 

Center for Now Horizons, Inc 0 DO 24.72000 (2472000) 000 000 
Chicago, Illinois 
Support to develop a Board-driven action plan to guide the organization 
through three malor transitions 

CompassPoInt Nonprofit Services 000 12500000 (62 500 DO) 6250000 000 
San Francisco, California 
Support to develop "ecutive transition services for Foundation 
grantees 

St Christopher Ottille Center for Family 1 .1fe In Sunset Park 000 75,00000 (7500000) 000 000 
Brooklyn, New York 
Support to Implement an eKecutive leadership transition process 

National Economic Development & Law Center 000 25.00000 (25.00000) 000 000 
Oakland, Callfomla 
Support funding for a twelve month executive transition process for the 
National Economic Development & Law Center 

Vanderbilt University 000 150,00000 (150.000 00) 000 0 DO 
Nashville, Tennessee 

Support to public policynnakers at the local, state and national level In 
strategic planning and development of public policies to address the 
needs of children and Me families in their communities 

Se - Race, 12napoee and Culture 

University of Notre Dame 7500000 150,00000 (7500000) 150,00000 000 
Notre Dame, Indlana 
Support efforts at capacity building for the promotion of applied 
research and training relevant to issues of Latdno communities and 
families 
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75,00000 (75 .ODO 00) 000 000 

000 

000 

000 

(12500000) 

000 

000 

000 (40,00000) 000 

000 (93,575 DO) 000 

University of Minnesota, Office of Sponsored Projects 
Administration as fiecal agent for the Institute on Race and 
Povertv 
Minneapolis, Minnesota 
Support to pilot the compliation of racia(lethnic histories of five 
communld~ (A Rectal Analysis for Transforming Neighborhoods) to 
assl5t Making Connections site teams in being better Inthmned and 
knowledideable about intercrocu ; miationshlo ; and rai:elcla~ 

Northern California Grantimakers ; as fiscal agent for Grantmakers; 
Concerned with Immigrant and Refugees 
San Frandixo, California 
Support to deepen the capacity of grisnimakers, Concerned with 
immigrants and Refugees to strengthen regional networks of local 
fundem and advocatw and to enable them to serve as a resource for 
Makina Connections sites 

(150,000 00) 000 

(100,000 00) 126,06835 20.00000 
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University of South Florida 
Tampa, Florida 
Support research and knowledge development focused on a systernatic 
approach to strengthening resiliency in Afirican-American families and 
developing an assessment toot based on that approach 

Center for Assessment and Policy Development 
Ridley Park, Pennsylvania 
Support the RESPECT Rouncitables-logistics, planning, materials 
development 

Center for the Study of Social Policy 
Washington, DC 
Support a meeting for International pollicynnakers, and advocates 
Interested In learning about the Foundations experiences In 
Imolementinc, Kids Count 

Now York Immigration Coalition 
New York, New York 
Support documentation of best practices and approachens by state 
government and community-bussed organizations Identified during the 
'Immicrant Welfare InnDlementaticiii Collaborative' 

Hispanics In Philanthropy 
Emeryvlile, California 
Support to build capacity for community-based Lathm, non-prufits by 
developing a funders collaborative for strong Latino communities 

000 

40.ODO 00 

9357600 

2500000 

125.DOO 00 

5000000 

000 

12500000 

10000000 

208.06835 

000 25,00000 

(125,000 00) 000 
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National Center on Poverty Law, Inc 000 1000000 (10.00000) 000 000 
Chicago, Illinois 

Support a special issue of the Clwrfnghoum Review, the nation's 
premierjournal of poverty law and policy lcc~used on radaijusticss 

Florida International University 000 5200000 (32 .01)0 00) 2000000 000 
Miami, Florida 
Support data analysis for Me book 'Immigrant and Native Minority 
Family Development, Neighborhood Transformation and Welfare Reform 

Florida Initturnational University 000 30,00000 000 30,00000 000 
Miami, Florida 
Provide support for the delegations of the Making Connections site with 
refugee and Immigrant families to attend the National Immigration Law 
Center Conference in 2003 to loom about legal strategies linked to an 
Famllv Economic Suctrss acenda 

National Immigration Legal Support Center 000 100,00000 000 10000000 000 
Los Angeles, California 
Support a national dissemination of best ptascuces and approaches by 
state governments and Community Based Organizations to Improve 
Immigrant families' efigibilty and access to safety net programs 

The Aspen Institute, Inc 400.00000 200,00000 (500,000 00) 10000000 000 
New York, New York 
Support to finalize products for the field of comprehensive community 
Initiatives derived from an analysis of family and community disparities 
Informed bv structuml racisrn 

5f - Workforce Improvement 

Academy for Educational Development 000 2,50000 (2 .50000) 000 000 
Washington, DC 
Support to same as an advisor for a national frontline service worsahrue 
survey held March I through March 31, 2002 
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University of Nevada* Las Vegas, Center for Business and 
Economic Research 000 2,50000 (2,50000) 000 000 
Las Vegas, Nevada 
Support to serve as an advisor for a national frontline service workibme 
sumev held March I throuch March 31, 2002 

Publlc/Private Ventures 0 DO 2,5DO 00 (2,500 DO) 000 000 
New York, New York 
Support to ~rvv as an advisor for a national frontline service workforce 
survey held March I thmuch March 31 2002 

Child Welfare League of America, Inc 000 250000 (2.50000) 000 000 
Washington . DC 
Support to serve as an advisor for a national frontline service workforce 
surinn, held March I dirtuch March 31, 2002 

Parmaylvenla Partnerships for Children 000 2,50000 (2,50000) 000 000 
Harrisburg, Pennsylvania 
Support to serve as an adviwr for a national frontline service workforce 
survev, held March I throuch Mardi 31, 2002 

University of Washington, Human Services Policy Center 000 400000 (4,DOO 00) 000 000 
Seattle, Washington 
Support to serve as an advisor for a national hruntline service workforce 
survey held March I thmuqh March 31, 2002 

]ohm Hopkins University 000 200,00000 (10D,000 00) 100 000 DD 000 
Baltlmom, Maryland 
Support to use lessons Asimed In the private sector to improve public 
human service staff netartion and development 

Alliance for Children and Families 000 3.30000 (3,30000) 000 000 
Milwaukee, Wisconsin 
Support a survey of between 25 to 75 Alliance members; to identify best 
practices to recruir fironthie human services workem 

Public/Private Ventures 0 DO 18,DOO 00 (18,ODO DO) 000 000 
New York, New York 
Support to limpare a paper on frontline workers In welfare and 
worklorce development 

CPS Human Rescource Services 000 199 600 DO (9980000) 09.800 DO 0 OD 
Sacramento, California 
Support to identify human ms~iunx and management practices that 
strenothen the human sarvices workibrce 
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(100,000 00) 000 000 

5a - F2ith-B2sed 

Morehouse College 
Atlanta, Georgia 
Support for the second year ri~search project documenting resident 
views on the expectations of the faith community In family support 
efforts and Connecting those views with the faith community for action 
strateolin; 

National Council of the Churches of Christ In the USA 
New York, New York 
Support to launch the project 'Equipping the Saints Social Research as 
a Tool for Communitv Ministrv' 

Call to Renewal 
Washington, DC 
Support the curnent Campaign to respond to the needs of faith bamd 
organizations around advocacy, outreach and technical assistance on 
poverty and faith based ortusnizations 

Washington Univansity 
St Louis, Missouri 
Support to Improve the understanding of the tithing practices of 
conarcoations and their members in the United Stems 

Southwea Youth SaMcess Callialsorratbre 
Chicago, Illinois 
Support to provide an assessment of the needs and most promising 
strategies for engaging the Islamic Faith-Based organizations with 
serving poor and disadvantaged Immigrant familles and Communities 

(175,000 00) 000 000 175.00000 

25.000 DO 000 (25 DDO 00) 000 000 

(175 ODD 00) 000 000 0 DO 175,00000 

000 7499900 (40 ODO 00) 3499900 

000 14.91000 000 000 14 SiO 00 
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Manpower Demonstration Research Corporation 
New York, New York 
Support for Community building and wonkforce development activ,beS 
for the Jobs-Plus Community Revitalization Initiative for Public Housing 
Families 

000 

000 

100,00000 

000 
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Wheaton College 000 19 840 DO 000 1984000 000 
Wheaton, Illinois 
Support to provide an analysis of the diverse ways In which Asian and 
Hispanic faith based institutions with large numbers of poor and 
disadvantaged Immigrants seek to support and strengthen families and 
the communities in which thev live 

The Arab American Institute Foundation 000 12,290 DO 000 1229000 000 
Washington, DC 
Support the research an Islamic: Faith Based Organizations and the Re- 
Entry of Ex-Oftenders 

Trustees of the University of Pennsylvania 000 30,00000 000 3000000 000 
Philadelphia, Pennsylvania 
Document how black suburbanization has Influenced the social 
responsibility of black churches In the cont"t of service delivery to 
nelahborinq low Income residents 

The Clergy Committee- Denver 000 30 0130 00 (20 .1300 00) 10.00000 000 
Denver, Colorado 
Support to collect objective and subjective dais about ministry networks 
In Metro Denver and to establish Information relationshIps with leaden 
and oartlOwnts of the networks 

Archdic<euie of Seattle 000 100,00000 (100.0w 00) 0 DO 000 
Seattle, Washington 
Support to the Seattle Archdiocese as part of the Foundation s legacy 

Public Private Ventures; 000 12500000 (125,000 00) 000 000 
Philadelphia, Pennsylvania 
Support for the documentation of efforts and delivery of technical 
assistance to the sisteen faith-based collaborations in the national falith- 
based Initiative with hich rfsk Youth 

National Center an Addiction and Substance Abu" at Columbia 
University 146,40900 000 (146,409 00) 000 000 
New York, New York 
Support a neighborhood-based, family centered approach to substance 
abuse prevention and treatment 

National Council of the Churches of Christ In the USA 75 .0130 00 000 (75 ODD 00) 000 000 
New York, New York 
Support faith-based Involvement In the reauthorization of Temporary 
Assistance to Needy Families 
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United Way of Massachusetts Bay, Inc. 25.00000 000 (25.00000) 000 000 

5h - International Initiative 

The Synergos Institute 
New York, New York 
Support to Improve the quality of a He along the US114exico boarder 
through strengthening leadership, the leadership programs and 
Institutional resources of border community lbundatlans, 

Center for the Study of Social Policy 
Washington, DC 
Support development of International learning opportunities to promote 
goals of family strengthening, community development and results 
based community DiannInc 

Total 5 -Cross Cutting and Developmental Grants 

6 Measurement, EV21112tion and Advoca 

6a - KIDS COUNT 

Kentucky Youth Advocattem 
Louisville, Kentucky 
Support KIDS Count Activities In 2002 

New York State Council an Children and Families 
Albany, New York 
Support KIDS COUNT activities In 2002 
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Boston, Massachusetts 
Support evaluation of the Faith In Action funding strategy of the Un,ted 
Way of Massachusetts Say 

Partners for Sacred Places, Inc 
Philadelphia, Pennsylvania 
Support dissemination of the Serving Families In Sacn~d Places guide 

50,00000 000 (50,00000) 000 000 

000 50 DOO 00 000 50.00000 0 DO 

195 ODO 00 221,55300 (19500000) 221,55300 000 

$2,942 387 00 $11,616,859 35 ($10,620,073 00 $3,811,661 35 ($328,012 00 

000 7500000 (75,0GO 00) 000 000 

3800000 7500000 (75,00000) 000 (36,00000) 
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CFVI, Inc 000 75,00000 (7600000) 000 000 
St Thomas, United States Virgin Island 
Support Kids Count activities In 2002 

University of Montana 000 75,00000 (75 ODO 00) 000 0 DO 
Missoula, Montana 
Support KIDS COUNT activities In 2002 

Children Now 000 7500000 (75,00000) 000 000 
Oakland, California 
Support KIDS COUNT activities In 2002 

Volces For Illinois Children, Inc 000 75,Doo 00 (7500000) 000 000 
Chicago, 1111nols 
Support KIDS COUNT ocbivitles In 2002 

Child and Fari Policy Center 000 7500000 (75,0GO 00) 000 000 
Des Moines, Iowa 
Support KIDS COUNT activities In 2002 

Asa;*c:IatIon for Children of Now Jersey 000 7500000 (7500000) 0 OD 000 
Newark, New Jersey 
Support KIDS COUNT activities n 2002 

South Carolina Budget and Control Board 000 75,00000 (75,DOO 00) 000 000 
Columbia, South Carolina 
Support KIDS COUNT activities In 2002 

Georgians for Children, Inc 000 75,ODO 00 (37.5W DO) 37.50000 000 
Atlanta, Georgia 
Support KIDS COUNT actrvffl~ in 2002 

Michigan League for Human SamIces 000 7500000 (75 ODO 00) 000 000 
Lansing, Michigan 
Support Kids Count activities In 2002 

Vemnant Childreans Forum, Inc 000 7500000 (7500000) Goo 000 
MontPeller, Vermont 
Support Kids Count acdvld~ In 2002 

HMW Mexico Advocates for Children & Families, Inc 000 75,00000 (75,00D 00) 000 000 
Albuquerque, New Mexico 
Support Kids Count activities In 2002 
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North Carolina Child Advacmcli institute 000 75,0D0 00 (75,000 DO) 000 000 
Raleigh, North Carolina 
Support Kids Count activities In 2002 

Tennessee Commission on Children & Youth 000 75 ODO 00 (7500000) 000 000 
Nashville, Tennessee 
Support Kids Count activities in 2002 

University of Alaska 000 75,00000 (75,00000) 000 000 
Anchorage, Alaska 
Support Kids Count activities In 2002 

Action Alliance for Vlrglnlas Children and Youth 000 75,00000 (75,00000) 000 000 
Richmond, Virginia 
Support Kids Count activities In 2002 

The University of Hawaii 000 7500000 (7500000) 000 000 
Honolulu, Hawaii 
Support Kids Count activiiJes In 2002 

Mountain States Grcup~ Inc 000 75.00000 (75,00000) 000 000 
Bolse, Idaho 
Support Kids Count activities In 2002 

Mississippi Famm din Children and Families, Inc 000 75,00000 (7500000) 000 000 
Jackson, Mississippi 
Support Kids Count activities In 2002 

Oklahoma Institute for Child Advocacy 000 75,0W 00 (75.00000) 000 000 
Oklahoma City, Oklahoma 
Support Kids Count activitfas In 2002 

Pennsylvania Partnerships for Children 000 75.00000 (75,00000) 000 000 
Harrisburg, Pennsylvania 
Support Kids Count activities In 2002 

Center for Community Development and Family Policy 000 7500000 (75,ODO 00) 000 000 
Newark, Delaware 
Support Kids Count activities in 2002 

Rhode Island Kids Count~ Inc 000 75,00000 (75,ODO 00) 000 0 OD 
Providence, Rhode island 
Support Kids Count activities In 2002 
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Utah Children 000 7500000 (75,0D0 DO) 000 000 

(7500000) 000 000 

(7500000) 000 000 

(7500000) 000 000 

(7500000) 000 000 

(75.00000) 000 0 DO 

(75,00000) 000 0 OD 

(7500000) 000 000 

(7500000) 000 000 

(75,00000) 000 000 

(75.00000) 000 000 
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Salt Lake Cty, Utah 
Support Kids Count activides In 2002 

Colorado Childrens Campaign, Inc 000 75.00000 
Denver, Colorado 
Support Kds Count activiUm In 2002 

Connecticut Association for Humain Services, Inc 000 75 DOD 00 
Hartford, C~onnectlwt 
Support Kids Count activities in 2002 

OC Childrans Truest Fund 000 75 DOD 00 
Washington, DC 
Support Kids Count activities In 2002 

Advocates for Children & Youth, Inc 000 75,00000 
Baltimore, Maryland 
Support Kids Count activities In 2002 

Massachusetts; Committees for Children & Youth, Inc 000 7500000 
Boston, Massachusetts 
Support Kids Count activities In 2002 

Chlichrons Defense Fund 000 75,00000 
St Paul, Minnesota 
Support Kids Count activities in 2002 

Citizens for Missouri 000 75 ODO 00 
St Louis, Missouri 
Support Kids Count activities in 2002 

Voices; for Children In Nebraska 000 75,00000 
Omaha, Nebraska 
Support Kids Count activities In 2002 

Kansas Action for Children, Inc 000 7500000 
Topeka, Kansas 
Support Kids Count activities in 2002 

ChIldrains Alliance of Now Hampshire 0 DO 75 000 DO 
Concord, New Hampshire 
Support Kids Count activities In 2002 
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Children First for Oregon 000 7500000 (75,00000) 000 000 
Portland, Oregon 
Support Kids Count activities In 2002 

University of South Dakota 000 75,00000 (75 .00000) 000 000 
Vermillion, South Dakota 
Support Kids Count activities in 2002 

Center for Public Policy Priorities 000 7500000 (75.00000) 000 000 
Austin, T"as 
Support Kids Count activities In 2002 

Wisconsin Council on Childinn and Families, Inc 000 7500000 (75.00000) 000 000 
Madison, Wisconsin 
Support Kids Count activities In 2002 

The University of Nevada 000 75,00000 (7500000) 000 000 
Las Vegas, Nevada 
Support Kids Count activities In 2002 

Wyoming Childrens Action Alliance 000 75,00000 (75,00000) 000 000 
Cheyenne, Wyoming 
Support Kids Count activities in 2002 

North Dakota State University 000 75,00000 (75,000001 000 000 
Fargo, North Dakota 
Support Kids Count activities In 2002 

Maine Childrems Alliance 000 75,0D0 00 (7500000) 000 000 
Augusta, Maine 
Support Kids Count activities, In 2002 

Childrions Action Alliance, Inc 000 75.00000 (75 .0DO 00) 000 000 
Phoenix, Arizona 
Support Kids Count activities In 2002 

University of South Florida 000 75,ODD 00 (75 .00000) 000 000 
Phoenix, Arizona 
Support Kids Count actividw In 2002 

ChIldrens Defense Fund 0 DO 7500000 (75,00000) 000 000 
Columbus, Ohlo 
Support Kids Count activities In 2002 
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Agenda for Childmn,lnc 000 75 ODO 00 (75,00000) 0 DO 000 
New Oricans, Louisiana 
Support Kids Count activities in 2002 

Arkansas Advocates for Children and Families 000 75 000 DO (75 DOO 00) 000 000 
Uttle Rock, Arkansas 
Support Kids Count activities in 2002 

National Center of La Ran 000 35,00000 (3500000) 000 000 
Washington, DC 
Support to engage In an intensive four month planning process to 
develop a Puerto Rico KIDS COUNT Protect 

West Virginia Kids Count Fund, Inc 000 75 DOO 00 (75,00000) 0 DO 000 
Charleston, West Virginia 
Support KIDS COUNT actlviti~ in 20D2 

University of Washington 000 75 ow 00 (7500000) 0 DO 0 DD 
Seattle, Washington 
Support KIDS COUNT activities In 2002 

Voices for Alabaman, Children 000 75,00000 (7500000) 0 DO 000 
Montgomery, Alabama 
Support KIDS COUNT activities In 2002 

Indiana Youth Institute, Inc 0 DO 75,00000 (75,00000) 000 000 
Indianapolis, Indiana 
Support KIDS COUNTactivides, In 2002 

Population Reference Bureau, Inc 000 225,0130 00 (225 DOO 00) 000 000 
Washington, DC 
Support to provide data and analysis lbr the 2001 KrDS COUNT Date 
Book 

Center an Budget and Policy Priorities 0 GO 400,00000 (400,000 00) 0 DD 000 
Washington, DC 
Support technical assistance to state-based organizations to inc~se 
their capacity to analyze and respond to emerging state budget and 
fiscal Issues affecting the well-being of disadvantaged chlidneri and 
familles 
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Voices for Illinois Childrian 1250000 5000000 (1250000) 50,00000 000 
Chicago, Illinois 
Support the State Fiscal Analysis Initiative as part of the states KIDS 
COUNToroject 

Center for Public Policy Priorities 2500000 50 ODO 00 (25,00000) 5000000 000 
Chicago, Illinois 
Support the State Rscal Analyvs Initiative as part of the states KIDS 
COUNT Proirect 

University of Washington 5000000 5000000 (50,00000) 50.00000 000 
Seattle, Washington 
Support the State Fiscal Analysis Initiative as part of the states KIDS 
COUNT prolect 

Childress; Action Alliance, Inc 12,50000 50,00000 (12,50000) 5000000 000 
Phoenix, Arizona 
Support the State Fiscal Analysis Initiative as part of the states KIDS 
COUNT Dmiect 

Management Assistance Group 000 7500000 (7500000) 000 000 
Washington, DC 
Support technical assistance to KIDS COUNT granteas around issues of 
resource and orcranizational development 

Association for Children of New Jersey 2500000 5000000 (25,00000) 50,00000 000 
Newark, New Jersey 
Support the State Fiscal Analysis Initiative as part of KIDS COUNT 
=fact 

Wiscionsin Council on Children and Families, Inc 5000000 50,000 OD (5000000) 50.00000 000 
Madison, Wisconsin 
Support the State Fiscal Analysis Initiative, as part of the state's KIDS 
COUNTprofect 

Kentucky Youth Advocates, Inc 50,00000 50,000 OD (5000000) 50,00000 000 
Louisville, Kentucky 
Support the State Fiscal Analysis Initiative as part of Me state's KIDS 
Count protect 

Population Reference Buireau, Inc 000 90,000 DO 000 90.00000 000 
Washington, DC 
Support KIDS COUNT regional workshops 
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Population Reference Buriesou 000 250 ow Do 000 26000000 000 
Washington, DC 
SUpport to make an assessment on the Impact of KIDS COUNT 

Arkan"s Advocates for Children and Families 5000000 5000000 (50.00000) 50,00000 000 
Uttle Rock, Arkanms 
Support the State Rscaf Analysis Initiative as part of the state's KIDS 
COUNT protect 

Pennsylvania Partnerships for Children 50,00000 50,00000 (50 ODO 00) 5000000 000 
Harrisburg, Pennsylvania 
Support the State 1`7scal Analysis Initiative as part of the state's KrOS 
COUNT"Jea 

Innovation Network, Inc 000 15000000 (100 .000 00) 5000000 000 
Washington, DC 
Support the KIDS COUNT Network in the area of organizational self 
assessment and jorrioram evaluation 

National Association of State-Based Child Advocacy 
Organizations 87.5DO 00 20000000 (28750000) 0 DO 0 DO 
Washington, DC 
Support the KIOS COUNT Network Coordinator and efforts to enhance 
peer-to-peer exchange among child advocacy organizations 

Center for the Study of Social Policy 000 550,000 DO (450,000 00) 1 DD,000 00 0 DD 
Washington, OC 
Support the development of benchmarks to access the degree to which 
states Implement effective policies to strengthen families, promote 
5"nq neighborhoods and Improve the well being of children and 
families 

President and Fellows of Harvard College 2D 000 DO 000 (2000000) 000 000 
Boston, Massachusetts 
Support a survey to docurnierlt the amount of money businesses give 
disadvantaced childnert 

Child Trends, Inc 30,000 DO 0 OD (12,55200) 17,4411 00 000 
Washington, OC 
Support to produce four Issues of a newsletter 
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Child Trends, Inc 11000000 000 (110,000 00) 000 000 
Washington, DC 
Support two small national surveys, to document public perception of 
how children am doing In the United States and the analysis of 
inthrmation on the general public's understanding of key statistical 
conceots 

Child Trends, Inc a oo 126,15900 (6308000) 63.07900 0 00 
Washington, DC 
Support to produce KIDS COUNT-related publications 

Child Trends 0 00 10000000 (50,00000) 5000000 000 
Washington, DC 
Support to Update Right Start data 

Communication Consortium Media Center 100,00000 000 (10000000) 000 0 00 
Washington, DC 
Support to promote better utilization of data on children firom, the 
Census Bureau 

Child Trends, Inc 7200000 0 00 (72 .00000) 0 OD 000 
Washington, DC 
Support analysis of data from the National Survey of Americas Families 
for the Foundation, KIDS COUNT grantees and others, and general 
technical assistance on data, measurement and presentation Issues to 
KIDS COUNT 

Child Trends, Inc 0 00 150,00000 000 15000000 000 
Washington, DC 
Support research on Indicators of child well being 

College University R"our" Institute, Inc 0 00 132,736 DD (132,7345 00) 000 000 
Washington, DC 
Support technical assistance In the area of strategic communications for 
the KIDS COUNT network 

University of South Dakota 000 47 628 DO (47,62800) 000 0 00 
Vermillion, South Dakota 
Support technical assistance to the Kids Count State groups who am 
replicating the study conducted by North Dakota, South Dakota and 
Nebraska on families In the rural Great Plains mclon 
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National Health Law Program, Inc 000 40,ocia aa (40 .00000) 00) 000 
LOS Angeles, California 
Support the production of two documents on acoessing and utilizing 
state level Early and Periodic Screening, Diagnosis, and Treatment 
necortino data 

Child Trends, Inc 000 S0,00000 (50 .00000) 000 000 
Washington, DC 
Support to enable Child Trends, Inc to enhance its communications and 
outreach ai:bvides to a wider audience of policy makers, researchers 
and child and family advocates throughout the country 

Ciariter on Budget and PQIICV Priorities 000 100 ODO 00 (5D.000 00) 50 .000 DO 000 
Washington, DC 
Support technical assistance to KIDS COUNT state grantees in the areas 
of budget and tax policy analysis and In effective communlaition 
reciardina tax oc,I1cv oDtIons 

Advocates for Children & Youth 000 (33,001) 00 (6300000) 000 000 
Baltimore, Maryland 
Support research on potential sources of revenue for quality public 
educational systems In Maryland and to educate citizens about the need 
for Increased fundina 

Pennsylvania Partnerships for Childiren 000 10,000 DO (10 DOO 00) 000 D 00 
Harrisburg, Pennsylvania 
Support to provide a thorough orientation to the newly elected 
Governor and transition staff on children's health insuranm Issues 

Maine Children 000 30,00000 (3000000) 0 DD 000 
Augusta, Maine 
Support the development of a series of Child Development and Public 
Poverty Briefs 

New Heialco Advocates for Children and Families, Inc 000 10,00000 (10 DDO 00) 000 000 
Albuquerquef New Mexico 
Support the research pmject and public Intonmation campaign an 
children's Medicsid In New Mexico and quantify the benefits to the New 
Mexico ectinorm, of state and federal MedIc;aId soendina 
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Rhode Island Kids Count, Inc 000 10 ODO 00 (10,00000) 000 000 
Providence, Rhode Island 
Support Rhode Island Kids Count work with the Rhode Island 
Department of Human Services that will help Imprave their ability to 
use data to Inforrn policy and advocacy work on behalf of uninsured 
children 

Utah Children 000 1000000 (1000000) 000 000 
Salt Lalie City, Utah 
Support planning and Implementation of Cover the Uninsured Week, a 
week-fong event planned to sensitize the public to the plight of children 
and adulb; who lack health care covemae 

ChIldrens Defense Fund, Minnesota 000 50 ODO 00 (60 000 00) 000 0 DD 
St Paul, Minnesota 
Support to allow the Children's Defense Fund Minnesota to expand its 
Global Information System research capabilities to support targeted 
outcome to low-income families 

Childrians Defense Fund, Ohio 000 10.ODO DD (I 0 .0D0 00) 000 0 OD 
Columbus, Ohio 
Support work In the development of Culturally competent oubrach 
models for the Spanish speaking communities in order to increase their 
partlcWtion In the state child health care programs 

Voices for Illinois Children 000 1500000 (15,00000) 000 000 
Chicago, Illinois 
Support the development of an effective communicabon messages 
regarding the potential Impact of large budget cuts on vulnerable 
children and families in Illinois 

Children Now 0 OD 34 43B 00 (34,43800) 000 000 
OakJand, California 
Support to conduct extensive outmach to the busln~ community prior 
to and following Me release of the 2002 Report Card focused on the 
/me of school readiness 

Chlichemil Action Alliance, Inc 000 30,00000 (30,000 DD) 000 000 
Phoenix, Arizona 
Support to enhance the juvenile Justice work OF the Childrens Action 
Alliance of Arizona 
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Mountain State Group, Inc 000 3000000 (30.00000) 000 000 
Boise, Idaho 
Support a one year planning Initiative designed to create a five year 
Children's Policy Agenda for vulnerable children and families In Idaho 

Arkan-, Advocates for Children and Families; 000 10,00000 (10 ODO 00) 000 000 
Little Rock, Arkansas 
Support In-depth analyses of health ublizatton and need within the 
children's health Insuranw program In Arkansas 

ChIldrens Defense Fund, Minnesota 000 10,ODO 00 (1000000) 000 000 
St Paul, Minnesota 
Provide partial support for a Spanish speaking outreach coordinator and 
the production costs of Spanish pronnodonal materials to assist the 
Ladno families In St Paul, Minnesota 

Vote" for Children In Nebraska, 000 10,00000 (1000000) 000 000 
Omaha, Nebraska 
Support the development and distribution of culturally appropriate 
materials and Information about Nebraskars Kids Connectfons health 
ortsoram to minority orouns In Nebraska 

Oklahoma Institute for Child Advaocascy 000 10.00000 (10,00000) 000 0 DD 
Oklahoma City, Oldahoma 
Support the production of additional data reports on the Impact of 
proposed state oollci~ or, health care of low income children 

Childrems Action Alliance, Inc 0 DD 10.00000 (1000000) 000 000 
Phoenix, Arizona 
Support the update and publication of Closing the Gap, an analysis of 
childmns health cars In Arizona 

6b - Usine D2ta/Evalu2t[on 

The University of Chicago 0 OD 100,00000 (10000000) 000 000 
Chlago, Illinois 
Support an evaluation of the effects of commurnity-level factors on 
parfents'encrafremerit In family suDport serv/~ 

The Aspen Institute, Inc 000 350,00000 (300,000 00) 50.00000 000 
New York, New York 
Support development and testing of new approaches to the evaluation 
of comorchansive community chance Initiatives 
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Urban Institute 3,5w 00 100 WO 00 (100.0m 00) 000 (355800) 
Washington, DC 
Support development of the National Neighborhood Indicators 
Partnership and technical assistance to Making Ccnnectlons Local 
learnino Partnerships 

Urban Institute 000 3500,00000 (3.500 000 00) 0 OD 000 
Washington, DC 

Support the 7th year of the Assessing the Now Federalism Project 

Johm ; Hopkins University 50.00000 150,00000 (100,000 00) 100,00000 000 
Baltimore, Maryland 
Support for the Multi-City Study of Effects of Welfare Reform on 
Children 

Trustees of Columbia University In the City of New York an fiscal 
agent for the National Center for Children In Poverty 000 15000000 (150 .000 00) 000 000 
New York, New York 
Support the Research Forum on Children, Families and the New 
Faderalisir 

Public Private Venturous 68,35000 000 000 000 (6835000) 
Philadelphia, Pennsylvania 
Support lbr the r1rusl ye~ar ofevaluation ofthe Plain 7alk Initiative and 
comoletion of the Plain Talk final outcome monouraDh 

University of Maine System, Edmund S . Muskle School of Public 
Service 000 75,ODO 00 (75,000 OD) 000 000 
Portland, Maine 
Support youth In Wier care achieve educational excellence 

University of South Dakota 84,81700 000 (64,81700) 000 000 
Vermillion, South Dakota 
Support a report exploring trends and patterns of rural poverty In the 
Northern Plains 

Association for Public Policy Analysis and Management 000 12500000 (125,000 DO) 000 000 
Washington, DC 
Support to develop and manage a small grants program designed to 
encourage the use of data lium the National Survey OfAmericas 
Families for applied policy ne;earch mlated to disadvantaged families 
and nelahborhoods 
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Arkansas Advocates for Children and Famillets 1900000 000 (1900000) 000 000 
Little Rock, Arkansas 
Support to respond to opportunities to expand early childhood 
programs and to Impact the Arkansas tax system to make It mom 
eoultable 

Massachusetts Committess for Children and Youth 25 .000 GO 000 (25,00000) 000 000 
Boston, MassaChusetts 
Support the Implementation of the 'State Call to Action' 

Pennsylvania Partnerships for Children 2500000 000 (2500000) 000 000 
Harrisburg, Pennsylvania 
Support Preparation of materials and holding of miseetings; with elected 
officials, candidates, media, businm leaders and the public to discuss 
the imDortance of early education 

Regents of the University of Michigan 100,00000 0 DD (100 .000 00) 000 0 DO 
Ann Arbor, Michigan 
Support to make Kids Count Indicators accessible and widely used 
featums 

Cause Western Reuserve University 4,92618 000 000 000 (492616) 
Cleveland, Ohio 
Support the Cleveland Community Building Initiative 

Population Refarionce Bureaus, Inc 9125000 000 000 gi 250 00 000 
Washington, DC 
Support to cmate a publication series to highlight data and findings 
from the National Survey of American Families 

Population Reference Bureau, Inc 108,75000 000 (108,750 00) 000 000 
Washington, DC 
Support to provide technical assistance to the KIDS COUNT network 
around the use of GIS mapping softwam 

The Reinvestment Fund 66,78300 000 (66,78300) 000 000 
Philadelphia, Pennsylvania 
Support Development and Implementation of the Philadelphia Indicators 
Proloct 

Family League of Ballillmom City, Inc 7,40000 000 (740000) 000 000 
Baltimore, Maryland 
Support the Baltimore City Collaborative's work for Baltimore's Making 
Connections Initiative 
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Rutgers, The State University 
New Brunswick, New Jersey 
Support Mental Health Cam for Youth A National Assessment 

The Public Agenda Foundation, Inc 
New York, New York 

Support a study that will develop a detailed understanding of how 
Americans view law enforcement, how police officers view the public 
and themselves and promising restorative avenues to pursue 

Urban Institute 
Washington, DC 
Support a series of reports on Immigrant communities in Making 
Connections sites 

Urban Institute 
Washington, DC 
Support the Hope V1 evaluation 

The University of Chicago as fiscal agent for the Chapin Hall 
Center for Children 
Chicago, Illinois 
Support the Multistate Foster Cam Data Archive 

Communications Consortium Media Center 
Washington, DC 

Increase public awareness and understanding about the Importance of 
the Decennial Census and the American Community Survey 

Population Relerencill Bureau, Inc 
Washington, DC 
Support to enable the KIDS COUNT Network and other child advocates 
to take advantaiie of the 2000 Census 

Virginia Commonwealth University 
Richmond, Virginia 
Support -Dabs Day- a coriference targeting non-inmrit and other 
wmmunity based agencies as wall as local and other national funders 
who can benellt Irom the strategic use of Information that supports 
communitv develoDment 

000 20000000 (200,000 00) 0 DO 000 

000 50,00000 (50,00000) 000 000 

0 DO 25000000 (187,500 00) 02,50000 000 

(4500000) 000 000 000 45,00000 
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The Renissuslizarville Institute 000 150.00000 (150 DDO 00) 000 000 
RensselaeNille, New York 
Support the creation and management of a national Center lbr 
Outcon as 

MaUs Associates, Inc 000 1500.00000 (1 312,500 00) 182,61500 (488500) 
New York, New York 
Support technical assistance to Foundation grantees to strengthen their 
capacity to access and use Information to support strategieS, Practices 
and policies which promote neighborhoods and families 

6c - Dissemin2tion and Communication 

Agape House, Inc 000 1,75000 (1 750 DO) 000 000 
Balt1more, Maryland 
Support National Families Week celebration for East Baltimore Residents 

Rowell Feeler Children Fund, Inc 000 7500000 (75,00000) 000 000 
Los Angeles, California 
Support to continue strategic development of programs to help foster 
kids of all aces 

Maryland Public Broadcasting Foundation 000 7,50000 (7,50000) 0 DO 000 
Owings Mills, Maryland 
General Support 

Tavis Smiley Foundation 000 1000000 (8 875 OD) 000 (1,12500) 
Los Angeles, California 
General Support 

Maryland Public Broadcasting Foundation, Inc . as fiscal agent for 
Maryland Public Television 000 125,00000 (125,000 00) 000 000 
Owings Mills, Maryland 
Support community outreach isalvitles and dedicated news and 
entertainment programming of farrilly strengthening themes for 
National Family Week and an after school computer literacy program In 
low income nelahborhoods 

Fund for Independent Publishing 000 75,00000 (75,000 OD) 000 000 
New York. New York 
Support publication of a companion book to the PBS Documentary 
series. The New Americans 
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National Youth Employment C"IltIon 35,00000 000 (35,00000) 000 000 
Washington, DC 
Support to develop a framework for use by youth workthn:e 
development practitioners In Identifying and addressing issues of 
diversity and employment discrimination that anse when prejeanng 
vount, adults to enter the labor force 

National Urban League, Inc 
New York, New York 
General Support 

San Antonio Hispanic Chamber of Commerce, Inc 
San Antonio, Texas 
General Support 

National Congress for Community Economic Development 
Washington, DC 
General Support 

Grantmakers; In Aging, Inc 
Dayton, Ohio 
General Support 

Wisconsin Council an Children and Families, Inc 
Madison, Wisconsin 
Produce & disseminate a video depicting low Income families In 
Milwauk" and what helps develop family and community strength 

two" and Images Television Trust 
Bethesda, Maryland 
Support to produce three TV news stories on ways to boost a~ts of 
low Income families 

HERE Education and Support Fund 
Washington, DC 
Support to produce a video doclumentary entitled 'Windows on Another 
World- which will focus on the plight of low-income workers who were 
imoaCted by the September 11, 2001 attacks 

AmeAcan University, School of Communication 
Washington, DC 
Support two conferences at Amerimn UniversIty focusing on using the 
media for social chance 
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Sessame Workshop 0 00 15,00000 (15,ODO 00) 000 0 DO 
New York, New York 
Support the May 2002, Initiative to Promote the Respect 
understandino Conference 

Youth Communications 000 33,00000 (33 ODO 00) 000 000 
New York, New York 
Support the development of a marketing strategy for the publication of 
Foster Cam Youth United 

Progreessfilve, Inc . as fiscol agent for the Proginaessive Media 
ProJect 600000 000 000 8,00000 000 
Madison, Wisconsin 
Support to help distribute articles that focus on family strengthening 
Issues 

Funders Network an Population, Reproductive Keehn and Rights 5.00000 000 000 5,00000 000 
Takoma Park, Maryland 
General Support 

Grantmakers, for Education 1,00000 000 (1 .00000) 0 DO 000 
Portland, Oregon 
General Support 

Rockefeller Family Fund 500 DO 000 (50000) 000 000 
New York, New York 
General Support 

The Aspen Institute, Inc 50 000 DO 50 OW DD (6000000) 5000000 000 
New York, New York 
Support for membership and core support of the Aspen Roundtable on 
Effective Services, for Children and Families 

WGSK Educational Foundation 000 50,00000 (5000000) 000 000 
Boston, Massachusetts 
Support production and outreach cost for braadc~ast presentation of 
Zoom's September 11th Special 

Independent Sector 000 1050000 (10,50000) 000 000 
Washington, DC 
General Support 
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Grantmakers, for Education 000 7,D00 00 (7,00000) 000 000 
Portland, Oregon 
General Support 

Association for Public Policy Analysis and Management 0 DO 1,500 DO (1,50000) 000 000 
Washington, OC 
General Support 

Association of Baltimore Anes Grantmakers 000 3,25000 (3,25000) 000 000 
Baltimore, Maryland 
General Support 

Delaware Valley Grantmakers 000 500000 (500000) 000 000 
Philadelphia, Pennsylvania 
General Support 

National Juvenile Detention Association 000 5500 (5500) 000 000 
Richmond, Kentucky 
General Support 

Council on Foundations 000 50,DOO 00 (60,00000) 000 000 
Washington, DC 
General Support 

Now York Regional Association of Grantmakers 000 12,50000 (1250000) 000 000 
New York, New York 
General Support 

San Diego Grantmakers 000 7,50000 (750000) 000 000 
LaJolla, California 
General Support 

Council of Professional Associations on Statistics 000 2 OOD 00 (2,00000) 000 000 
Alexandria, Virginia 
General Support 

Council of Now Jersey Grantinakers 000 5,00000 (5,00000) 000 000 
Trenton, New Jersey 
General Support 

Washington Regional Assssclation of Grantmakers 000 10,35000 (10,35DOO) 000 000 
Washington, DC 
General Support 
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Rockfellar Family Fund 000 50000 (50000) 000 000 
Now York, New York 
General Support 

National Committase for Responsive philanthropy 000 25,00000 (25,00000) 0 DO 000 
Washington, DC 
General Support 

The Finance project 000 2000000 (2000000) 000 000 
Washington, DC 
General Support 

The Donors Forum of South Florida 000 5,00000 (5.00000) 000 000 
Miami, Florida 
General Support 

Asso<:Iation of Baltimore Ainen Grantmakers, 0 DO 1,50000 (1,50000) 000 000 
Baltimore, Maryland 
General Support 

Child Welfare League of America 000 49500 (49500) 000 000 
Washington, DC 
General Support 

Family Voices 000 5 ODO 00 (5,0000()) 000 000 
Albuq~erque, New Mexico 
General Support 

National Neighborhood Coalition 000 2D,000 00 (20.DDO 00) 0 DO 000 
Washington, DC 
General Support 

Maryland Association of flonprollt Organizations 000 2,50000 (2,5DO 00) 000 000 
aaltimore, Maryland 
General Support 

Ticlas Center 000 1,00000 (100000) 000 000 
Washington, DC 
General Support 

American Education Ressear,ch Association 000 5000 (5000) 000 000 
Washington, OC 
General Support 
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Ass-datlon for Supervision and Curriculum Development 000 7900 (7900) 000 000 
Alexandria, Virginia 
General Support 

The Downtown Partnership of Baltimore Foundation 000 200000 (2 ODO 00) 000 000 
Baltimore, Maryland 
General Support 

Grantmakem for Children 000 2000000 (20,00000) 000 000 
Washington, DC 
General Support 

Baltimore City Chamber Foundation, Inc 000 500000 (600000) 000 a DO 
Baltimore, Maryland 
General Support 

Midtown Community Fund, Inc 000 10000 (10000) 000 000 
Baltimore, Maryland 
General Support 

Stand for Children Leadership Cernter 000 5D) 00 (5DD 00) 000 000 
Washington, OC 
General Support 

Foster Family-Bassed Treatment A"OrJatlon 000 72500 (72500) 000 000 
Teaneck, New Jersey 
General Support 

Family Support America 000 10000 (10000) 000 000 
Chicago, Illinois 
General Support 

National Council on Family Relations 0 DO 225 OD (22500) 000 000 
Minneapolis, Minnesota 
General Support 

Grantimakers In Health 000 30,00000 (30,00000) 000 000 
Washington, DC 
General Support 

Wormans, Funding Network 000 250000 (2,50000) 000 000 
San Francisco, California 
General Support 
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Hispanics In Philanthropy 000 1 50000 (150000) 000 000 
Emeryville, California 
General Support 

National Center for Black Philanthropy, Inc 000 1,00000 (100000) 000 000 
Washington, DC 
General Support 

National Organizers Aillances 000 30 1000 00 (30,00000) 000 000 
Washington, DC 
General Support 

Asscoclation of Black Foundation Exe,cutives 000 500000 (5,00000) 0 00 000 
New York, New York 
General Support 

United Way of San Diego County 000 8,20000 (620000) 000 0 DO 
San Diego, California 
General Support 

National Center for Family Philanthmpy 0 DO 5,50000 (5,50000) 000 000 
Washington, DC 
General Support 

Foundation Cantor 135.00000 135,0D) 00 (270,000 00) 000 0 DO 
New York, New York 
Support for the local and regional programs 

San Diego State UnIvemity Foundation, as flaced agent for KPOS 
TV/FM1 000 35,00000 (3500000) 000 000 
San Diego, California 
Support to help produce the underwnting and outreach plans for a 
docuinnentary on lioster ~re entitled 'Ernamijoation Day' 

Boston Film/Video Foundation 000 30,00000 (30,00000) 000 000 
Boston, Massachusetts 
Support the completion of the demo reel for a documentary entitled 
*Crossing over The White Journey to Rectal Consclousnen,' to be almd 
on Public Television 

Koahnic Broad Corporation, Inc 000 5000000 (50,00000) 000 000 
Anchorage, Alaska 
Support for a campaign to Inc:rease awareness of the Earned Income 
Tax Credit among Native Americans nationwide 
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The American University 000 3000000 (30.00000) 000 000 
Washington, DC 
Support reporting and on-air coverage an WAMU-FM, American 
University Radio news and publm affairs programs of public and private 
efforts on behalf of families and neighborhoods in Washington, 0 C 

Metropolitan Indianapolis Public Broadcasting 
Indianapolis, Indiana 
Support to conduct outreach activities as part of the Making 
Connections media Outreach Initiative 

Llano Grande Center for Research and Development 
Edcouch,Texas 
Support the documentation of expenence, lesson$ learned and models 
of Youth encacernent 

Aspen Institute 
New York, New York 
Support the documentation of strategies for evaluating comprehensive 
community Initiatives 

UM Foundation, Inc 
Baltimore, Maryland 
Support the Fourth 01-annual African Amencan Contributions to Social 
Work Conference, Year 2002 Theme Building Communities to Enhance 
Families 

The Tides Center as fiscal agent for the Social Policy Action 
Network 
Washington, DC 
Support to disseminate -Making Fithem Count Assessing the Pnognem 
of Responsible Fatherhood Ell"' 

Critical Images, Inc 
San Francisco, California 
Support the post production of 'Girl Tmuble' a documentary about 
vouno women in the luvenile fusillce system 

Drake University 
Des Moines, Iowa 
Support to produce 3,500 magaurines for Making Connections Des 
Moines, Iowa site 
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URBI Culture Incorporated as filiml agent for Outreach 
Extensions 000 687 .5DO 00 (600,000 00) 87.50000 000 
Malibu, California 
Support the first year of a multi-year effort, the Making Connections 
Media Outreach Initiative, which Is aimed primarily in the Foundation's 
targeted communities and designed to connect pubhc television stations 
with residents in the communities 

Kidnave International, Inc 0 DO 5 000 DO (500000) 000 000 
Washington, DC 
Support sponsorship of a lundralsIng event or, behalf of Krosave 
International, Inc 

Babyland Family Senricies 000 7,50000 (7,50000) 000 000 
Newark, New Jersey 
Provide sponsorship for the 4th Annual Dinner Benefit, Empowering 
Families though Computer Technology,' October 17, 2002, in West 
Oranoe Alewjersev 

The American Visionary Art Museum, Inc 000 5,00000 (5,00000) 000 000 
Baltimore, Maryland 
Support for the beneftscreening of -Frida-, In support of theAmencan 
Visionary Art Museum and the Jim Rouse Visionary Center 

Greater Philadelphia Urban Affairs Coalition 000 3,00000 (3,00000) 000 000 
Philadelphia, Pennsylvania 
Support for " The Heart of the Community Anniversary Breakfast 
Celebration*, November 22, 2002, In Philadelphia. Pennsvivania 

Business Leaders for Sensiblas Priorities Information Fund 000 5,00000 (5,00000) 000 000 
Philadelphia, Pennsylvania 
Support for TmeMajority Campaign for 2002 

Education Works, Inc 000 1000000 (1000000) 000 000 
Lawmncevile, New Jersey 
Sponsorship for Gmater Philadelphia Martin Luther King Jr Day of 
Service! 

Village of Arts and Humanitless, Inc 000 500000 (500000) 000 000 
Philadelphia, Pennsylvania 
Support for the prvg~ms of the Village of Arts and Htzrrfanities; 
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Inner City Games Philadelphia 000 5,000 DO (500000) 000 000 
Philadelphia, Pennsylvania 
Sponsorship for the 2003 Adolescent Health and Fitness Conf~iwe 

Parents, Families and Friends of Les;blans and Gays, Inc 000 4.00000 (2,20000) 000 (1,80000) 
Washington, DC 
Provide general support lbr the March 16, 2002, Gala held In 
Washinoton, D r- 

Tid" Center as fiscal agent for Gnantmakers for Effective 
Organizations 0 DO 500000 (5.00000) 0 DO 000 
San Francisco, California 
Support Grantmakers for Effective Organizations third naborral 
conference Capacity Building for Impact The Future of Effectiveness 
for Nonprofits and Foundations, March 6-8, 2002, In Washington, D C 

Association of Black Foundation Executives 000 43,00000 (43,00000) 000 000 
New York, New York 
Support the James Joseph Lecture Series for 2002, and mlated 
prooramm1no 

Institute for Positive Uvlng 000 150000 (1 5DD 00) 000 000 
Chicago, Illinois 
Provide support thr the Open Book program fundralsing ~ptlan to be 
held May 16, 2002, In Chicatro. Illinois 

Family Support America 0 DO 4,30000 (4,30000) 000 0 DD 
Chicago, Illinois 
Support the 21st Birthday celebration Dinnerto be heldon April 22, 
2002 

Foundations, Inc 000 7 SOS 16 (7,80516) 000 000 
Moorestown, New Jers~ey 
Sponsor a breakfast at the 2002 Beyond School Hours Conference 

Mt . Camel Redevelopment Corporation, Inc 000 2,50000 (2,50000) 000 000 
Kansas City, Missouri 
Support the 14t Camel Community Outmach Mrnistrie ; Fifth Annual 
Exposure Trip for Youth 
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Independent Sawtor 000 5 ODO 00 (5,00000) 000 000 
Washington, DC 
Support plenary sponsorship of the Annual Conference to be held 
October 27-29, 2002 

6d - Usine Communication and Media StMICRIC11 

Kartemquin Educational Films 000 200,00000 (200 000 DO) 000 000 
Chicago, Illinois 
Support the production phase of a six-part documentary series, rThe 
New Americans' 

Advertising Council, Inc 225,00000 000 000 000 (22500000) 
New York, New York 
Support the thlrd and final year of a Media Development Partnership to 
promate Innovative uses of the print broadcast and cybernetic medla to 
build public support lbr policies to help wonking parents provide for their 
children 

Child Trends, Inc 000 50 000 DO (50,000 GO) 000 0 GO 
Washington, DC 
Support an innovative, multi-faceted expansion of communications 
Drociram of Child Trends' 

International Documentary Foundation 000 125.000 OD (12500000) 000 000 
Washington, DC 
Support the production phase of the proposed documentary on formerly 
incarcerated men who am returning to their families and neighborhood 

University of Maryland Foundation, Inc 000 700.ODO 00 (700,000 00) 000 000 
College Park, Maryland 
Support to promote coverage by majw media organizations on behalf of 
children and families 

American Youth Work Center 000 6000000 (60,DDO 00) 000 000 
Washington, DC 
Support the development and expansion of the revenue and subscriber 
be" of Youth Today, a newspaper that disseminates Information about 
the Youth services field 
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National Public Radio, Inc 
Washington, DC 
Support to enhance National Public Radios commitment to a spec;1ahzed 
reporting team on Issues affecting children and families 

URBI Culture Incorporated as fiscal agent for Outreach 
Extensions 
Malibu, California 
Support the outreach efforts for the six-part documentary series on the 
history and Imoact of the Black church, 'This Far BY Faith' 

The Regents of the University of California 
Los Angeles, California 
Support the mrk of the Center of Communications and Community at 
UCLA 

We The People Media 
Chicago, Illinois 
Support Resident's Journal and the Urban Youth International 
Journallsirt Prooram 

Total 6 - Measurement, Evaluation and AdVOC2CY 

000 20000000 (20000000) 000 000 

000 250,00000 (250,000 00) 000 000 

16562600 27500000 (W3,126 00) 13750000 000 

000 20,00000 (20=0 00) 0 DD 000 

$2,203,339 16 $18,456,370 16 ($18,017,323 16 $2,298,742 00 ($343,6" 16 

$30,136,878 67 $161,392,408 46 ($159,309,654 93 $37,669,612 11 ($2,350,018 09 


