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

OepartmenioftneTruwry Treated as a Private Foundation 
Internal Rmewesenr. Note The organization may be able to use a copy of this ratum to satisfy state mpor 

For calendar veu 2000 . or tax veer beginning Nov 1 . 2000 . end ending OC7 

OMB No 15 .5 0057 

LOOo 

A Employer Identification number 

55-0670193 
R°°hV""'° B Telephone number 

one-iaa -AFS(, 

Use the IRS 
label 

Otherwise, 
pant 

of type 

See Specific 
Instructions City or town, stage, and ZIP code If eiemotiv, enohution .a pending UC* has W L .J 

1 Foreign organizations, check here Mo. 0 2 otgasur.ta�m,i thii u% test .o UCnee and a11aGComPUtation 

It private foundation status was terminated 
under section 507(b)(1)(A), check here 1110, ED 

II the foundation is in a 60-month termination 
under section 507 b 1 B , check here 

(d) Disbursements 
(c) Adjusted net for charitable 

H Check type of organization LX,J Section 501(c)(3) exempt private foundation 
Section 4947(a)(1) nonexempt charitable trust =] Other taxable private Inundation 

I Fair market value of all assets at J Accounting method W Cash 0 Accrual 

end of year (from Part 11, cot (c), = Other (specify) 
line 761 1 $ fi 1 . 8 4 1 . n fi F . (Part l, column (d) must be on cash bass 

(s) Revenue and (6) Net investment expenses per income books 

3 
4 
5 

7 

27 Subtract line 26 from line 12 
" a Excess of revenue over expenses end 

disbursements 
b Net investment income (if negaiNe «�> o ~ 
e Admstednetincome At nemuv. miss-l 

Form 990 PF(2000) 

k- 

LHA For PapefwoAe Reduction Act Notice, see the instructions ox3w, of-,o-0, 

Name of organization 

Numbs and street (a P O box numOS i1 mail is nod dammed to ntrwl aabem) 

Part I Analysis of Revenue and Expenses 
(The total of amounts in columns (6), 
(c), and (d) may not necessanly equal 
the amounts in column (a)) 

Contributions pitta pane we recenea 

2 Distributions from split-interest trusts 
3 

Intrin't on savings Ana `noaay 
c.sn m,ta,tm.ni. 

1 Dividends and interest from securities 
5a Gross rents 
6 (Netrental income « go.) 

Net gam a pouf from we of riots not a, 
y fig line 10 

b Gross wna~1avl 
t asselsonline Ea d 7 

d , Gipildl pin net inGOme (ft. Pd!/ IV line ZI 

8 Net short-term capital pain 
" 9 Income modifications 

101 Grosssaimrate returns and ~nowan
. 

b Less Coat M goods Wa 

~1 c Gross profit or (loss) 
11 Other income 

p 12 Total Add lines I through 11 
13 Cornoutsm.maiam.e director . tij.hess Cc 

11 Other employee salanes and wages 
15 Pension plans, employee benefits 

N 
O ~ 16s Legal fees STMT 
LLI bAccounting fees STMT 

t Other professional lees STMT 

~ b ,8 "%`a`R1VED 
19 e& ciation and depletion 

' a 21 a~ve aco~ eGUe1 
~ ̀e'^".- 5 

v a~ yL~Np[~ '` 
q 22 

23 
mh 
her 
nBP~slV 

VT ez 
m 24 Total operating and administrative 

expenses Add lines 13 through 23 
25 Contributions, gifts, grants paid 
26 Total expenses and disbursements 

6 



Organizations that follow SFAS 117, check here 
and complete lines 24 through 26 end knee 30 end 31 

N 
24 Unrestricted u 

A 25 Temporarily restricted 
m 28 Permanently restricted 

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

27 Capital stock, trust principal. or current funds 
,n 28 Paid-in or capital surplus, or land, bldg , and equipment fund H 
a 29 Retained earnings, accumulated income, endowment, or other funds 

30 Total net assets or fund balances z 

Part III Analysis of Changes m Net Assets or Fund Balances 

Fl. 990-PF (zooo) 

037517 
01 10411 

Form 990-PF (2000) CLAY FOUNDATION INC . 55-0670193 Page 2 

Ba18nCeSheets "~`~ue~a~sma~mououVm~a~unosoe 
Beginning ofyear End of year 

Partll coiamn,eoraee~o~enec~ym~nooeoecM (a)Book Value (D)Book Value (e)Fair Market Value 

Cash-non-interest-bearing 15 , 090 . 100 662 . 100 662 . 
2 Savings andtemporary cash investments 2 , 879 , 010 . 5 402 912 . 5 402 912 . 

" 3 Accounts recervable 
Less allowance for doubtful accounts 

4 Pledges receivable Net 
Less allowance for doubtful accounts 

5 Grants recervable 
6 Recervables due from officers. directors, trustees and other 

disqualified persons 
7 ouunotes aoaloans Isrmeie STMT 8 . 533 919 . 

Less allowance for doubtful accounts " 675 , 000 . 533 , 919 . 5 3 3 19 . 
8 Inventories for sale or use x 
9 Prepaid expenses and deferred charges 
10& Investments- U S and state government obligations 

b Investments -corporate stock STMT 9 45 115 044 . 45 316 168 . 46 360 354 . 
e investments -corporate bonds STMT 10 9 , 611 , 021 . 9 , 391 , 568 . 9 , 436 , 585 . 

7 1 Inreslmenls Unit EWLtops and equiPment true 0. 

Less AuumuNte00episYOan 1 

12 Investments - mortgage loans 
13 investments omen STMT 11 715 . 738 . 738 . 
14 land, buildings, and equipment basis " 109 , 449 . 

less accumulated Ee0t , 109 449 . 

15 Other assets (describe " STATEMENT 12), 9,908 . 51896 . ~ 5,896 . 

17 Accounts payable and accrued expenses 
18 Grants payable 

001 

19 Deferred revenue 
20 Loam kom orti.e duct.. wstw aria omw aisQUaiiree pews 

m 21 Mortgages and other notes payable 

J 22 Other liabilities (describe 

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

2 Enter amount from Part I, line 27a 
3 Other increases not included in line 2 (itemize) 
4 Add lines 1 . 2, and 3 

Decreases not included in line 2 (itemize) 
Total net assets or fund balances at end of vear (line 4 minus line 5) - Part II. colui 



3 
IV I Capital Guns end Losses for Lx on Investment Income 

(s) List and describe the land(s) of property sold (e p , real estate, 
2- story brick warehouse, or common stock, 200 shs MLC Co 

EE MELLON ACCOUNT ATTTACHMENT #1 
EE MELLON ACCOUNT ATTTACHMENT #2 
EE MELLON ACCOUNT ATTTACfiMENT #3 
MFORD HERSTEIN ADDITIONAL PROCEEDS 
ECEIVED 

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

in column (h) and owned by the foundation on 72/31169 
(j) Adjusted basis (k) Excess of cot (i) 
as of 17131/69 over cot (I)1, il any 

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

Losses (ham cot (h)) (,) F M V as of 77J31/69 

033531 
01 104t 

Form 990-PF 

assets 

(e) Date acquired I (d) Date sold 
(mo , day, yr ) (mo , day, yr ) 

(h) Gain or (lass) 
(e) plus (f) minus (g) 

2 Capital ain net income or net ca p ital loss ) If gain, also enter in Part 1, line 7 L 
A ( ) ~ II (loss), enter -0- in Part , line 7 f 

3 Net short-term capital pain or (loss) as defined in sections 1222(5) and (6) 
II gain, also enter in Pan I, line 8, column (c) 
II (loss) . enter -0- in Part I . line 8 

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

Of section 4940(d)(2) applies, leave this part plank 

Was the organization liable for the section 4942 tax on the distrihutable amount of any year in the base periods 0 Yes [2:1 No 
N Yes: the organ,zation does not qualify under section 4940(e) Do not complete this pail 
1 Enter the appropriate amount in each column for each year, see instructions before making any entries 

Base penoG years Adjusted Qualifying (distributions Net value of noncha'riuble-use assets (cot b1 dmde~d by cool (0) CalenOar Year for tax year beainnina in) 

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

the foundation has been in existence it less than 5 years 

1 Enter the net value of noncharitable use assets for 2000 from Pan K, line 5 

5 Multipy line 4 by line 3 

8 Enter 1Y. of net investment income ( 1% of Part 1, fine 27b) 

7 Add lines 5 and 6 

Enter qualifying distributions from Part xll, line 4 1 8 ~ 2,162 , 424 . 
If line 8 is equal to or greater than line 7, check she box in Part VI, line 1b, and complete that part using a 1°/. tax role 
See the Pan VI instructions 

Fa .m 990-PF (zoao) 



or 4948 - see 
1s Exempt operating foundations described in section 4940(d)(2), check here " U and enter 'N/A' on line 1 

Date of ruling letter (attach copy of ruling letter if necessary-see instructions) 
" D Domestic orqanvations that meet the section 4940(e) requirements in Part V, check here " Eland enter 1% 

of Past I, line 27b 
e All other domestic organizations enter 2% of line 27b Exempt foreign organizations enter 4% of Part I, line 12, cot (b) 

2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 
3 Add lines 1 and 2 
1 Subtitle A (income) tax (domestic section 4947(a)(1) ousts 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 2000 estimated tax payments and 1999 overpayment credited to 2000 6a 10 0 
b Exempt foreign organizations tax withheld at source 6b 
c Tax paid with application for extension of time to file (Form 8868) 6e 
d Backup withholding erroneously withheld 

7 Total credits and payments Add lines 6a through Ed 
8 Enter any penalty for underpayment of estimated tax Check here [f] if Farm 2220 is attached 
9 Tax due II the foul of lines 5 and 8 is more than line 7, enter amount owed 1 

10 Overpayment II line 7 is more than the total of lines 5 and 8, enter the amount overpaid 
tl Enter the amount al tine 10 to be Credited to 2091 estimated tax 1111, 5 , 4 2 5 .1 Refunded la~ 

023531 
0 , 1 z 01 

on 

1& During the tax year, did the organization attempt to influence any national, state, or local legislation or did it participate or intervene in 
any political campaign? 

6 Did it spend more than y100 during the year (either directly or indirectly) for political purposes (see instructions for definihon)9 
If the answer is 'Yes' to 1a or 1b, attach a detailed description of the activities and copies of any materials published or 
distributed by the organization in connection with the activities 

e Did the organization file Form 1120-POL for this yeaf9 
d Enter the amount (d any) of tax on political expenditures (section 4955) imposed during the year 

(1 ~ On the organization llla~ 5 0 . (2) On tie organization managers " S 0 . 
" e Enter the reimbursement (d any) paid by the organization during the year for political expenditure tax imposed on the organization 

managers " $ 0 . 
2 Has the organization engaged in any acirviues that have not previously been reported to the IFS 

If 'Yes,' attach a detailed description of the activities 

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

1& Did the organization have unrelated business gross income of $1,000 or more during the year 
b If Yes; has it filed a tax return on Farm 990 T for this years N/A 
5 Was there a liquidation, termination, dissolution, or substantial contraction during the year 

11 'Yes,' attach the statement required by General Instruction T 
6 Are the requirements of section 508(e) (relating to sections 4947 through 4945) satisfied either 

" By language in tie governing instrument, or 
" By stale legislation that effectively amends the governing instrument so that no mandatory directions chat conflict with the stale law 

remain in the governing instrument 
7 Did the organization have at least $5,000 in assets at any time during the year 

If 'Yes,' complete Part ll, cot (c), and Part XV 

8s Enter the states to which the foundation reports or with which it is registered (see instructions) 
WEST VIRGINIA 

b II the answer is 'Yes' to line 7, has the organization furnished a copy of Farm 990-PF to the Attorney General (or designate) 
of each state as required by General Instruction G? If 'NO,' attach explanation 

9 Is the organization claiming status as a private operating foundation within the meaning of section a942(j)(3) m 49420)(5) for calendar 
year 2000 or taxable year beginning in 2000 (see instructions for Pad XIV)? If 'Yes,' compete Part XIV 

10 Did any persons become substantial contributors during the tax year 
If 'Yes' attach a schedule hsting their names and addresses 

11 did the organization comply with the public inspection requirements for its annual returns and exemption applications 1 11 1 X 
12 Thebooksareincareol " CHARLES M . AVAMPATO Telephone no " 304-344-8656 

Locaieoat " 1426 RANAWHA BOULEVARD E . , CHARLESTON . WV ZIPt4 ,25301 
"13 Section 4947(a)(7) nonexempt charitable trusts filing Form 990-PF in lieu of Form 101- Check here "0 

and enter the amount of tax-exempt interest received or accrued during the year 10.1 13 1 N/A 
Form 990-PF 2000 



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

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

" 3a Did the organization hold more than a 2%, direct or indirect interest in any business enterprise at any time 
during the yeah 0 Yes CX-1 No 

b If Yes; did it have excess business holdings in 2000 as a result of (1) any purchase by the organization or disqualified persons after 
May 26, 1969, (2) the lapse of the 5-year period (or longer period approved by the Commissioner under section 4943(c)(7)) to dispose 
of holdings acquired by gig or bequest, or (3) the lapse of the 10-, 15-, or 20-year first phase holding periods (Use Schedule C, 

N/A Form 4720, to determine i/ the organization had excess business holdings in 2000) 

If "Yes.' attach the statement requvad by Regulations section 53 4945-5(d) 
6a Die the organization, during the year, receive any funds, directly or indirectly, to pay premiums on 

apersonal benefit conUact? C:3 Yes M No 
" b Did the organization, during the year, pay premiums, directly or indirectly, on a personal bench contract? 

I7 you enswared 'Yes' to 6b, also !de Foam 8870 
X 

Fvm 99O-PF (zooo) 

023541 
01 t3-01 

Form 990-PF 

File Form 4720 ii any item is checked in the "Yes" column, unless an exception applies 
I* ,, Dump the year did the organization (either directly or Indirectly) 

(1) Engage in the sale or exchange, or leasing of property with a disqualified persons --]Yes ~ No 
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) 

a disquahlied person? o Yes W No 
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified persons 0 Yes [K] No 
(1) Pay compensation to, or pay or reimburse the expenses of, a disqualified persons ~ Yes 0 No 
(5) Transfer any income or assets to a disqualified person (or make any of either available 

for the benefit or use of a disqualified person) ~ Yes 5i No 
(6) Agree to pay money or property to a government official? (Exception Check 'No* 

d the organization agreed to make a grant to or to employ the official for a period after 
termination of government service, d terminating within 90 days ) 0 Yes EK] No 

b If the answer is Yes' to 1a(1)-(6), did any of the acts tail to quaky under she exceptions described in Regulations 
section 53 4941(d)-3 or in a current notice regarding disaster assistance (see page 20 of the instructions)? 
Organizations relying on a current notice regarding disaster assistance check here 1 D 

c Did the organization engage in a prior year in any of the acts described in 1a, other than excepted acts, that were not corrected 
before the first day of the tax year beginning in 2000 

2 Taxes on failure to distribute income (section 4942) (does not apply for years the organization was a private operating foundation 
defined in section 4942(1)(3) or 4942(j)(5)) 

e At the end of tax year 2000, did the organization have any undistributed income (lines 6D and 6e, Part XIII) for tax year(s) beginning 
before 2000 Yes EXI No 
If Yes; list the years 

4e Did the organization invest during the year any amount in a manner that would jeopardize us charitable purposes 
6 Did the organization make any investment in a prior year (but after December 31, 1969) that could jeopardize its charitable purpose that 
had not been removed from jeopardy before the first day of the fax year beginning in 20007 

Sa During the year did the organization pay or incur any amount to 
(t) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))? E::] Yes [11 No 
(2) Influence the outcome of any specific public election (see section 4955), or to carry on, directly or indirectly, 

any voter registration drrve7 0 Yes EXI No 
(3) Provide a grant to an individual for travel, study, or other similar purposes ? E::] Yes ERI No 
(4) Provide a grant loan organization, other than a charitable, etc , organization described in section 

509(a)(1), (2), or (3), or section 4940(d)(2)? E::] Yes EK1 No 
(5) Provide for any purpose other than religious, charitable, scientific, literary, or educational purposes, or for 

the prevention of cruelty to children or animals = Yes If] No 
b if any answer is -Yes' to 5a( l)-(5), did any of the transactions tail to quality under the exceptions described in Regulations 

section 53 49E5, or in a current notice regarding disaster assistance (see instructions)? N/A 
Organizations reymq an a current nonce regarding disaster assistance check here 

c II the answer is Yes' to question Sa(4), does the organization claim exemption from the tax because it maintained 
expenditure responsibility for the gratin N/A ~ Yes 0 No 

Page 5 



Form 990-PF(2000) CLAY FOUNDATION, INC . 55-0670193 Page s 

Part VIII Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees, 
and Contractors 

1 List all officers . dveetws, trustees, foundation managers and their compensation 
(b) Tile, and average I (c) 

hours per week devoted (a) Name and address 

rmn 990-PF (2ooo) 02355, 
01 1"1 

pensation of live highest- paid employees (other than those included on line 1) H none, enter "NONE " 
(b1 Title and average (d,coome~uo~s~o fe Ex e e 

(a) Name and address of each employee paid more than $50,000 hours per week (c) Compensation ""o ogee oeneni owns aC ~,unP o~ 
devoted to p osition <amoee~uocn a5fowahces 

NONE 

I ~ I 
tuber of other employees paid over $50,000 1 
highest - aid independent contractors for professional services H none enter "NONE " 

(a) Name and address of each person paid more than $50.000 Ib1 Tvne of service (c) Compensation 

'oral number of others receiving over $50,000 for rofessionaLs rvices 
Part IX-7 Summary of Direct Charitable Actwities 

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

2 

3 

04 



Part X Minimum Investment Return (,qJI domestic foundations must complete this part Foreign foundations, see instructions ) 

1 Fair market value of assets not used (or field for use) directly in carrying out charitable, etc , purposes 
a Average monthly lair market value of securities 
b Average of mouthy cash balances 
c Fair market value of all other assets 
d Total (add lines 1a, b, and c) 
e Reduction claimed for blockage or other factors reported on lines 1a and 

Ic (attach detailed explanation) 1e 
2 Acquisition indebtedness applicable to line 1 assets 
3 Subtract line 21rom line 7d 
1 Cash deemed held for charitable activities Enter 1 12% of line 3 (for greater amount, see instructions) 
5 Net value of nonehannble-use assets Subtract line 4 from line 3 Enter here and on Part V, line 4 
6 Minimum investment return Enter 5% of line 5 

7 

Part XII Qualifying Distributions (see instructions) 

1 Amounts paid (including administrative expenses) to accomplish charitable, etc , purposes 
Expenses, contributions, gifts, etc - total from Pan I, column (d), line 26 to 2 , 162 , 4 2 4 . 

b Program-related investments - total of lines 1 3 of Pan IX B 1b 0 . 
2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc , purposes 2 
9 Amounts set aside for specific charitable protects that satisfy the 
a Suitability test (prior IRS approval required) 3A 
b Cash distribution test (attach the required schedule) 3b 

4 Qualifying distributions Add lines to through 3h Enter here and on Part V, hue B, and Part X111, hue 4 4 2 , 162 , 424 . 
5 Organizations that quality under section 4940(e) for the reduced rate of tax on net investment 

income Enter 1% of Part I, line 21b 5 0 . 
6 Adjusted qualifying dlstn6uuons Subtract hue 5 from hue 4 ~ 6 ~ 2,162, 424 . 

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

ca.m 990-PF (2000) 

o:isei 
0 , 10 o, 

Form 990-PF(2000) CLAY FOUNDATION . INC . 55-0670193 Page 7 

Part IX-B Summary of Program-Related Investments 

the two Wraest oroaram-relateA investments made by the foundation during the tax year on lines 1 and 2 

7 

2 

All other program-related investments See instructions 
3 

Part XI 
Distflbutable Amount (see instructions) (Section a942(1)(3) and (1)(5) private operating foundations and certain 
foreign organizations check here " 0 and do not complete this part ) 

1 Minimum investment return from Pan %, line 6 1 
~a Tax on investment income for 20001rom Part VI, line 5 2e 9 4 , 558 . 

b Income tax for 2000 (This does not include the tax from Part VI ) 2b 
s Add hues 2a and 2b 2c 

3 Distributable amount before adjustments Subtract line 2c from line 1 3 
1& Recoveries of amounts treated as qualifying distributions 4a 141 . 081 . 
b Income distributions from section 4947(a)(2) trusts 4b 0 . 
c Add hues as and 4b 4s 

Add lines 3 and 4c 5 
5 Deduction from distributable amount (see instructions) g 



023571 
01 ID-01 

Form 990-PF(2000) CLAY FOUNDATION . INC . 55-0670193 Page B 

Pert XIII Undistributed Income pee instructions) 

1~1 Ib) (c) 1a1 
Corpus Years prior to 1999 1999 2000 

" 1 Disvibutable amount 
lot 2000from Part Xl,tine 7 3 , 243 , 065 . 
UnaisviDUteainrans i1Ny uallnaeneol 1700 

a Enter amount for 1999 only 0 . 
6 row ro mor v .ss" 79 ,19 ,19 0 . 

3 excess arsmemronz erryws rt any m aooo 

a From 1995 
bFrom1996 283 , 761 . 
e From 1997 
aFrom 1998 364 , 761 . 
e From 1999 
I Total ollines 3athrough e 648 522 . 

4 Oualityinp distributions for 2000 from 
Part Xll,line 4 " S 2 , 162 , 424 . 

e Applied to 1999, but not more than tine 2a 0 . 
b Applied to undistributed income of prior 
years (Election required -see instructions) 0 . 

c Treated as distributions out of corpus 
(Election required - see instructions) 0 . 

dApplied to2000distrihutableamount 2- 1 1-6-2- 1 424 . 
e Remaining amount distributed out of corpus 0 . 

5 e .ceaa almlwnm, C..VWW atrophied to 2" 648 , 52 2 . 64 8 , 522 . 
of an amwnl appsev " In cdumn (do the same amount 
must be mown in coWmn pll 

6 Enter the net total of each column as 
indicated below 

" A Wwe Add Boas 71 ft end 4e SuEVKI line 5 0 
b Prior years' undistributed income Subtract 
line 4b from line 26 

c Enter the amount of prior years' 
undistributed income for which a nonce of 
deficiency has been issued, or on which 
tie section 4942(a) tax has been previously 
assessed 0 . 

d Subtract line 6c from line 6b Taxable 
amount - see instructions 0 . 

e Undistributed income for 1999 Subtract line 
4a from line 2a Taxable amount-see instr 0 . 

1 Undistributed income for 2000 Subtract 
lines 4d and 5 from line 1 This amount must 
be distributed in 2001 4 3 2 119 . 

7 Amounts treated as distributions out of 
corpus to satisfy iepunemems imposed by 
section 170(b)(1)(E) or 4942(p)(3) 0 . 

8 Excess distributions carryover from 1995 
not applied on line 5 or line 7 0 . 

9 Excess distributions euryover to 2001 
Subtract lines 7 and 8 from line 6a 0 . 

10 Analysis of line 9 
a Excess from 1996 
b Excess from 1997 
c Excess tram 1998 
d Excess from 1999 
e Excess from 2000 

Fm., 990-PF (aooo) 



foundation, and the ruling is effective for 2000, enter the date of the ruling 

Prior 3 years 
1999 Icl 1998 (it) 7997 (el Total 2000 

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

line 4 for each year listed 
d Amounts included in line 2c not 

used directly for active conduct of 
exempt activities 

e Qualifying distributions made directly 
for active conduct of exempt activities 
Subtract line 2d from line 2c 

3 Complete 3a, b, or c for the 
alternative test retied upon 

a 'Assets' alternative test-enter 
(1) Value of all assets 
(2) value of assets qualifying 

under section 4942(j)(3)(B)(Q 
b 'Endowment' alternative test 

Enter 213 of minimum investment 
return shown in Part X, line 6 for 
each year listed 

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

" investment income (interes4 
dividends, rents, payments on 
securities loans (section 
512(aK5)), of royalties) 

(2) Support from general public 
and 5 of more exempt 
organizations as provided in 
section 4942(1)(3)(B)(nq 

(3) Largest amount of support from 
an exempt organization 

part only it the organization had $5,000 of more in assets at any time 6unnq the year-see gape 

b The form in which applications should be submitted and information and materials they should include 
SEE ATTACHED STATEMENT 

e My submission deadlines 
I SEE ATTACHED STATEMENT 

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

ozasewi-,o-0, F~ 990-PF (zooo) 

Private Operating Foundations (see instructions and Part VII-A, question 

1 e If the foundation has received a ruling or determination letter shat it is a private operating 

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

income from Part I or the minimum 
investment return from Part X for 

110. 

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 6y the foundation before the close of any tax 

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

SEE STATEMENT 14 
b List any manapers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the ownership of a partnership or 

other entity) of wtktch the foundation has a 10"/, or greater interest 

NONE 
2 Information Regarding Contribution, Grant . Gift, Loan, Scholarship, ete , Programs 

Check here " 0 d the organization only makes contributions to preselected charitable Organizations and does not accept unsolicited requests for funds II 
the organization makes gifts, prams, etc , to individuals or organizations under other conditions, complete items 2a, 6, c, and d 

a The name, address, and telephone number of the person to whom applications should he addressed 
SEE ATTACHED STATEMENT 



Form 990-PF(2000) CLAY FOUNDATION INC . 55-0670193 Page 10 
Part XV supplementary Information (continued) 
3 Gong end Contributions Paid Durino the Year or Aooroved for Future Payment 

II recipient is an indmGual, 
show any relationship to Foundation 
any foundation manager status of 
orsubstantial contnbWOr recipient 

cv~ 990-PF (zooo) 023w, 
o,-,o 01 

Recipient 

Name and address (home or business) 

a Paid during the year 

SEE ATTACHED LISTING OF 
GRANTS 

Total 

b Appromd for future payment 

SEE ATTACHED LISTING OF 
GRANTS 

n 
U 

Purpose of grant or 
contribution Amount 

3b 



Form 990-PF(2000) CLAY FOUNDATION . INC . 55-0670193 Page 11 

Part XVI-A I Analysis of income-Producing Activities 

~~iv `P o,e a aa,. 

" (b) ' e1, Va o^ (d) ' Related or exempt 
Amount ~s Amount function income 

p Fees and contracts from government agencies 
2 Membership dues and assessments 
3 Interest on savings and temporary cash 

investments 
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 income or (loss) from personal 
property 

1 Other investment income 
8 Gain or (loss) from sales of assets other 

than inventory 
9 Net income or (loss) from special events 
10 Gross profit or (loss) from sales of inventory 
11 Other revenue 

a 
b 

Fog 990-PF (zooo) 

Enter gross amounts unless otherwise indicated Uilreit 

Business 
" 1 Program serve revenue code 

a 
b 
c 
d 
e 
f 

d e 
e 

72 Subtotal Add columns (b), (d), and (e) 0 . 5 , 025 , 303 . 1 0 . 
13 Total Add line 12, commas (n), (d), and (e) 1111- 13 5,025,303 . 
(See worksheet in line 13 instructions to verity calculations 1 

Part XVI-B Relationship of Activities to the Accomplishment of Exempt Purposes 

Line No I Explain below how each activity for which income is reported in column (e) of Part XVI-A contributed importantly to the accomplishment of 
the organization's exempt purposes (other than by providing funds for such purposes) 



Form 990-PF 

Information Regarding Transfers To and Transactions and Relationships With Noncharitable 

II 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 II the organization received less than fair market value in any transaction or sharing arrangement, show in 

2a Is the organization directly or indirectly affiliated with, or related to, one or mare tax-exempt organizations described 
in section 501(c) of the Code (other than section 501(c)(3)) or in section 5279 [::] Yes ff] No 

CPAS 

oneai 
0 i io-0i 

1 Did the organization directly or indirectly engage in any al the following with any other organization described in section 501(c) of 
the Code (other than section 501(cl(3) orqan¢ahons) or trisection 527, tefatinq to political Organizations? 

" a Transfers from the reporting organization to a noncharrtable exempt organization of 
(1) Cash 
(2) Other assets 

b Other Transactions 
(1) Sales of assets to a nonchariuble exempt organization 
(2) Purchases of assets from a noncharilable exempt organization 
(3) Rental of facilities, equipment, or other assets 
(1) Reimbursement arrangements 
(5) Loans or loan guarantees 
(6) Performance of services or membership or fundraising solicitations 
Sharing of facilities, equipment, mailing lists, other assets, or paid employees 

UndapenalliKO10>WY Ideclare that lhave eaaminedthis rMUm nGuUinp 
and Complete DOCILj~/ pIl/pp . (Of 118 taxpayer a (ICII- 

/ ' R-\ ~eQ~ 
Signature o of icer or tmslee 

Preparer'S 
y 9 ~ ~ signature 1 Reed 
a u m Ftmsmme loryoon SIMPSON OS 
a~ a1m<mpwrtt4 'P .0 . BOX 1747 

~aa~sn~a :ivroa~ runnr.~emnw~ un~ ~S 

mehely"nc schedules, and steiemmis end to me beef of my koowieaqe met belief n is nve rvRea 
all infamation o1 which pryara has my knowleEpe 



CLAY FOUNDATION, INC . 55-0670193 

FORM 990-PF LEGAL FEES STATEMENT 3 

5,276 . 2,075 . 3,201 . 

ACCOUNTING FEES STATEMENT 4 

(A) (B) (C) (D) 
EXPENSES NET INVEST- ADJUSTED CHARITABLE 
PER BOOKS MENT INCOME NET INCOME PURPOSES 

8,744 . 3,438 . 5,306 . 

DESCRIPTION 

ACCOUNTING FEES 

STATEMENT S) 1, 2, 3, 4 

FORM 990-PF DIVIDENDS AND INTEREST FROM SECURITIES STATEMENT 1 

CAPITAL GAINS COLUMN (A) 
SOURCE GROSS AMOUNT DIVIDENDS AMOUNT 

DIVIDENDS 1,708,324 . 0 . 1,708,324 . 
INTEREST INCOME 627,668 . 0 . 627,668 . 
MUNICIPAL INTEREST 4,311 . 0 . 4,311 . 

TOTAL TO FM 990-PF, PART I, LN 4 2,340,303 . 0 . 2,340,303 . 

FORM 990-PF OTHER INCOME STATEMENT 2 

DESCRIPTION AMOUNT 

OTHER INCOME 546 . 

TOTAL TO FORM 990-PF, PART I, LINE 11, COLUMN A 546 . 

DESCRIPTION 

LEGAL FEES 

TO FM 990-PF, PG 1, LN 16A 

FORM 990-PF 

(A) (B) (C) (D) 
EXPENSES NET INVEST- ADJUSTED CHARITABLE 
PER BOOKS MENT INCOME NET INCOME PURPOSES 

5,276 . 2,075 . 3,201 . 

TO FORM 990-PF, PG 1, LN 16B 8,744 . 3,438 . 5,306 . 

n 
U 



55-0670193 CLAY FOUNDATION, INC . 

FORM 990-PF OTHER PROFESSIONAL FEES STATEMENT 5 

(C) (D) 
ADJUSTED CHARITABLE 
NET INCOME PURPOSES 

TO FORM 990-PF, PG 1, LN 16C 316,766 192,214 . 124,552 . 

FORM 990-PF TAXES STATEMENT 6 

(A) (B) (C) (D) 
EXPENSES NET INVEST- ADJUSTED CHARITABLE 

DESCRIPTION PER BOOKS MEI3T INCOME NET INCOME PURPOSES 

7,289 . 
0 . 

913 . 
4 . 

8,206 . 

STATEMENT 7 

(D) 
CHARITABLE 
PURPOSES 

11,283 . 
1,174 . 

307 . 

12,013 . 4,724 . 
122,738 . 0 . 

1,504 . 591 . 
10 . 6 . 

PAYROLL TAXES 
FEDERAL EXCISE TAXES 
FOREIGN TAXES WITHHELD 
OTHER TAXES 

* 
FORM 990-PF, PG 1, LN 18 136,265 . 5,321 . 

OTHER EXPENSES 

(C) 
ADJUSTED 
NET INCOME 

18,595 . 
1,935 . 

506 . 

7,312 . 
761 . 
199 . 

OFFICE EXPENSES 
DUES AND MEMBERSHIPS 
SUBSCRIPTIONS 

STATEMENT S) 5, 6, 7 

(A) 
EXPENSES 

DESCRIPTION PER BOOKS 

TRUSTEE/CUSTODIAL FEES 42,463 . 
INVESTMENT MANAGER FEES 223,703 . 
OTHER PROFESSIONAL FEES 50,600 . 

(B) 
NET INVEST-
MENT INCOME 

16,696 . 
87,960 . 
19,896 . 

25,767 . 
135,743 . 
30,704 . 

FORM 990-PF 

DESCRIPTION 

(A) 
EXPENSES 
PER BOOKS 

(B) 
NET INVEST-
MENT INCOME 

TO FORM 990-PF, PG 1, LN 23 21,036 . 8,272 . 12,764 . 



CLAY FOUNDATION, INC . 55-0670193 

FORM 990-PF OTHER NOTES AND LOANS REPORTED SEPARATELY STATEMENT 8 

BORROWER'S NAME TERMS OF REPAYMENT INTEREST RATE 

MCCABE-HENLEY PROPERTIES LIMITED SEE ATTACHED 
PARTNERSHIP 4 .50$ 

DATE OF MATURITY ORIGINAL DESCRIPTION OF 
NOTE DATE LOAN AMOUNT CONSIDERATION 

11/23/98 11/23/00 675,000 . 1ST MORTGAGE LIEN ON 
PROPERTY 

SECURITY PROVIDED BY BORROWER PURPOSE OF LOAN 

1ST MORTGAGE LIEN ON MAPLE LOW/MODERATE INCOME HOUSING 
TERRACE PROPERTY DEVELOPMENT 

675,000 . 

TOTAL TO FORM 990-PF, PART II, LINE 7 533,919 . 

FAIR MARKET 
BOOK VALUE VALUE 

45,316,168 . 46,360,354 . 
0 . 0 . 

CJ 

STATEMENT S) S, 9 

FMV OF 
CONSIDERATION 

RELATIONSHIP OF BORROWER 

NONE 

BALANCE DUE 

533,919 . 

DOUBTFUL ACCT FMV 
ALLOWANCE OF LOAN 

0 . 533,919 . 

0 . 533,919 . 

STATEMENT 9 FORM 990-PF CORPORATE STOCK 

DESCRIPTION 

TRUSTEE ACCOUNT-SEE ATTACHED 
TRUSTEE ACCOUNT-SEE ATTACHED 

TOTAL TO FORM 990-PF, PART II, LINE lOB 45,316,168 . 46,360,354 . 



55-0670193 CLAY FOUNDATION, INC . 

FORM 990-PF CORPORATE BONDS STATEMENT 10 

DESCRIPTION 

TRUSTEE ACCOUNT-SEE ATTACHED 

TOTAL TO FORM 990-PF, PART I2, LINE lOC 

OTHER INVESTMENTS FORM 990-PF STATEMENT 11 

FORM 990-PF OTHER ASSETS STATEMENT 12 

BOOK VALUE 

5,896 . 

5,896 . 

5,896 . 

5,896 . 

CJ 

STATEMENT S) 10, 11, 12 

FAIR MARKET 
BOOK VALUE VALUE 

9,391,568 . 9,436,585 . 

9,391,568 . 9,436,585 . 

FAIR MARKET 
DESCRIPTION BOOK VALUE VALUE 

J .E . STAUNTON ESTATE 738 . 738 . 

TOTAL TO FORM 990-PF, PART II, LINE 13 738 . 738 . 

OCRIPTION 

ACCRUED INTEREST PURCHASED 

TOTAL TO FORM 990-PF, PART II, LINE 15 

FAIR MARKET 
VALUE 



CLAY FOUNDATION, INC . 55-0670193 

FORM 990-PF PART VIII - LIST OF OFFICERS, DIRECTORS STATEMENT 13 
TRUSTEES AND FOUNDATION MANAGERS 

EMPLOYEE 
COMPEN- BEN PLAN EXPENSE 
SATION CONTRIB ACCOUNT 

0 . 0 . 0 . 

NAME AND ADDRESS 

LYELL B . CLAY 

CHARLESTON, WV 25314 

CHARLES M . AVAMPATO 

CHARLESTON, WV 25314 

BUCKNER W . CLAY 

CHARLESTON, WV 25314 

WHITNEY CLAY DILLER 

CHARLESTON, WV 25314 

HAMILTON G . CLAY 

CHARLESTON, WV 25314 

*S K. BROWN 

CHARLESTON, WV 25314 

LOUIS SOUTHWORTH II 

CHARLESTON, WV 25314 

PRESIDENT 
25 237,772 . 30,000 . 0 . 

ASST SECT/TREASURER 
4 0 . 0 . 0 . 

STATEMENT S) 13, 14 

TITLE AND 
AVRG HRS/WK 

CHAIRMAN 
4 

CHAIRMAN 
4 0 . 0 . 0 . 

TREASURER 
2 0 . 0 . 0 . 

VICE PRESIDENT 
4 0 . 0 . 0 . 

SECRETARY 
2 0 . 0 . 0 . 

TOTALS INCLUDED ON 990-PF, PAGE 6, PART VIII 237,772 . 30,000 . 0 . 

FORM 990-PF PART XV - LINE 1A STATEMENT 14 
LIST OF FOUNDATION MANAGERS 

NAME OF MANAGER 

LYELL B . CLAY 
BUCKL3ER W . CLAY 
HAMILTON G . CLAY 



Form 2220 Underpayment of Estimated Tax by Corporations 
ow=uo.n of m .rr .a.w Do- Instructions are separate See page 4 for Paperwork Reduction Act Notice 

OMB NO 751501/Z 

200 
Employer identification number Name 

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

Part I Reasons For Fllmg -Check the boxes below that apply to the corporation If any boxes are checked, the corporation must file Form 2220, 
even d it does not owe the penalty It the box on line 1 or line 2 applies, the corporation may 6e able to lower or eliminate the penalty See pope 1 
al the instructions 

S U The corpwaiwn m using the annualized income installment method 
2 ~ The corporation is using the adjusted seasonal installment method 
3 nX The corporation is a 'large corporation figuring its first required installment based an the prior year's tax 

Complete lines 12 through 18 of one column before 
going to the next column 

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

13 Add lines 11 and 12 
11 Add amounts on lines 16 and 17 0l the preceding 

column 
15 Subtract line 14 from tine 13 II zero or less, enter -0-
16 It the amount on line 15 is zero, subtract line 13 from 

line 14 Otherwise, enter -0- 
17 Underpayment It line 15 is less than or equal to line 

" 10, subtract line 15 from line 10 Then go to line 12 of 
the next column Otherwise, go to line 18 

18 Overpayment It line 10 is less than line 15, subtract line 

Complete Pin III on page 2 to Boors the penalty It there are no entries on line 17 . no penalty is owed 
°,=2zo,'00 JWA form 2220(2000) 

d Total tax (see gape 2 of the instructions) 

5a Personal holding Company tax (Schedule PH (Farm 1120), line 26) included on line 4 
b Interest included on tine 4 due under the look-hack method of section 460(b)(2) for 

completed loop term contracts or of section 167(p) for property deprecated under the 
income forecast method 

c Credit for Federal tax paid on fuels 

d Total Add lines 5a through Sc 
6 Subtract line Sd from line 4 II the result is less than $500, do not complete or file this form The corporation does 

not owe the penalty 
7 Enter the tax shown on the corporation 5 1999 income tax return Caution See page 2 of the instructions 

" before completing this line 

8 Enter the smaller of line 6 or line 7 II the corporation must 
9 Installment due data Enter in columns (a) through (d) 

the 15th day of the 4th (Form 990~PF filers Enter 51h 
month), 6th, 9th, and 12th months of the corporation 5 
tax yeas 

10 Required installments II the box on line 1 and/or line 
2 above is checked, enter the amounts from Schedule A, 
line 41 II the box on tine 3 (but not 1 or 2) is checked, 
see page 3 of the instructions for the amounts to enter 
It none of these boxes are checked, enter 25% of line 8 
above in each column 

11 Estimated lax paid or credited for each period (see 
page 3 of the instructions) For column (a) only, enter 
the amount [Tom line 11 on line 15 



oizeax 
'22040 

FORM 990-PF 
Form 2220(2000) CLAY FOUNDATION, INC . 55-0670193 Page 2 

Part III Figunng the Penalty 

"19 Enter the date of payment or the 15th day of the 3rd 
month after the close of the tax year, whichever is earlier 
(see page 3 0l the instructions) (Form 990-PF end Form 
990-7 filers Use 5th month instead of 3rd month ) 

20 Number of days from due date of installment on line 9 
t0 the date shown on line 19 

21 NYmbsoldays onluisZOfifts "/t10Dendbalasl/Wl 

22 Uedbpeymmt on line 17 . Numb. of days on line 21 x V11 
aee 

23 Number of days m line zo ins IM vDD and eMws 4nN, 

21 Underpayment on line ,7 . Number or days w line sa . ox 
aes 

25 Numbs of mys on Iln*30 ins L7tqlana belve 7nAI 

26 UnCSpayment an line 17 X Number al aav" on line ZS X16 
7E5 

27 Numb. 01 E7ys m line 20 after UJOrD7 end befve t0/lAt 

28 U~dspayment n um, 17 . Numbs of Eavaon line 37 n % 

7E5 

29 Numee ofdays m Ine 70 ins v7do t ena eafae vvot 

30 Underpayment on line 17 a Numba of davs online 2 x% 
]0.S 

N.mb.of EaysOn Iln.20 ells 17!!1/01 end Oe1ve 7/1b07 

32 Un7aDeymmt m line 17 x Number of days on line dl i 7i 
365 

33 A0dhoes 22, 2a, 26, 28, 30, an0 32 

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

For underpayments paid alter March 31, 2001 Far lines 26, 28, 30, and 32 use the penalty interest rate for each calendar quarter 
that the IRS will determine during the first month in the preceding quarter These rates are published quarterly in an IRS News 
Release and in a revenue ruling in the Internal Revenue Bulletin To obtain this information on the Internet, access the IRS Web 
Site at www its pov You can also call 1 800-829-1040 to pet interest rate information 

JWA Form 2220 (2000) 



oizsn 
os-,s-0o 

FORM 990-PF 
UNDERPAYMENT OF ESTIMATED TAX WORKSHEET 

Name(s) tdenutying Number 

CLAY FOUNDATION INC . 55-0670193 
(A) (B) (C) (D) (E) (F) 

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

.0- 

03 /15 / 01 23,640 . 23 , 640 . 

03 115 / 01 -18 . 950 . 4,690 . 15 .000246575 17 . 

03 / 30 / 01 -6 , 050 . -1 , 3 60 . 

03 / 31 / 01 0 . -1 , 360 . 15 .000219178 

04 / 15 / 01 23 , 639 . 22 279 . 

04 / 15 / 01 -25 , 000 . -2 , 721 . 

06 / 30 /01 0 . -2 , 721 . 15 .000191781 

07 / 15 /01 23 , 640 . 20 , 9 19 . 

07 / 15 /01 -25 . 000 . -4 , 081 . 

01 10 / 15 / 01 23 639 . 19 . 558 . 

10 / 15 / 01 -25 , 000 . -5 , 442 . 

12 / 31 / 01 0 . -5 , 442 . 74 .000164384 

Penalty Due (Sum of Column F) 

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



60,751,863 61,841,066 Total Assets Part II, Line 16 

CLAY FOUNDATION. INC. FEIN 55-0670193 
Year End Investment Summary-Part II 

October 31 . 2001 

Mellon Trust Investment Detail report 
Mellon Bank checking account 
BB&T Bank checking account 
Cash to be received from transfers corrected November 2001 
Loan receivable- McCabHenley Properties Limited Partnership 
J.M & Mary E. Staunton Estate 
Accrued Interest Purchased 

Add : Mellon receivable for securities sold and removed from Investment Detail 
Less. Mellon payable for securities purchased and included in Investment Detail 
Less: Mellon cash overdrafts not included in Investment Detail 

Book Market 
Value Value 

60,157,585 61,246,788 
1,612 1,612 

25,662 25,662 
75,000 75,000 

533,919 533,919 
738 738 

5,896 5,896 

60,800,412 61,889,615 

71,368 71,368 
(119,494) (119,494) 

(423) (423) 



AM DATE 22-PfOV-91 
PAGE 1 
M1001 

~Et uneALXan 
Gm VALUE _ GAIN/LOSS 

5 .449,849 e5 5 .449,e49 67 e e2 

9,e91 .56e 14 9 .436,5e5 2e u,617 e6 

45,526 .l67 07 46,360,756 17 1,044,186 32 

6e,ls7,ses e1 t1,246,786 46 1,ee7,203 4e TOTAL I:uYS~rqyS 

i

" 

Q/ Mellon Trust" 
OwWO Sara Deposit mad T"t Company 

CLY 0001000 
" TM CLAY FOMBATIM 

wwoi1oATeo PORTFOLIOS 

cave cauIvAL[wrs 
FIXED iNCOE SECWITIES 

EQUITY 

CLAY FOUNDATION, INC. 
55-0670193 
PART II 
1~~s~ s~v 

37 OCTUpFp 2001 

i 



" nv cal
"
Yuses 

CL Y 
CONSOLIDATED PORTFOLIOS 

SHARES, 
plJt VALUE _SECUIITV DESCRIPTION cm 

lYIO EUROPEAN NONETMY MIT 
INCOPE TRADING 

2 1010 CLAY M-PIWO 

uanIuw a a Cr at= 
I II/Ca/2001 

775,000 011 CLAY FM-PIMfA 

I CIT GROUP MOM DISC 
" lVaenoot 

27S .000 .0060 CLAY FDW-PIH1CO 

HONEYWELL INTL INC DISC 

11 
109/2001 

275,006 6140 CLAY FON-PINICO 

rxwveuL FIND war DISC 
11/9912 at 

273,000 0800 CLAY POW PINCO 

TE"m INC DISC 

11 
/01/2011 

275,000 Palo CLAY FW-P[MC0 

taANs~tu vow otsc 
11/09/7001 

105,000 0000 CLAY FpN-VIISD 

e seoe I of a ea 

77 4079 174,471 77 0 00 

17 1107 774,478 05 1 10 

99 79e6 274,446 15 0 00 

97 1010 774,57 75 0 00 

99 e02& 274.157 15 0 0e 

71 lOt6 1! " ,1l3 dl 0 00 

1 er 

]74,f71 7! 

274,474 as 

274,446 1s 

274,452 75 

n+.asv 1s 

184,634 at 

RM DATE 22-my-al 
INVE771EIfT MAIL PAGE . 2 

CLY 0001001 !1 OCTOBER 7001 M1101 
77E CLAY FOVNppT10N 
CONS&LIDATED PORTFOLIOS 

SIY1E5/ 11MI(ET IPqFALItED 
PAR V"LIIE SECIIIIITV OESLAIVTIOH cm PRICE VALM GAIN/LOSS 

INCGIE/OREYF115 CASH HGAT PLUS 
i 3,932 IaoI cur rvw - usa 3,952 a toe last agar is e so 

188 *11 :roa cur FINN-u~lumowo 150,093 29 too loco too . 093 at o ee 
i'x,773 l300 CLAY FM-MOIRPO 171,»: sx Leo logo 132,732 s : o so 
e,ui esoo cur rw-rr[~++m east as iee $$$a 8,&31 115 0 so 

x]x .z7s .7loo CLAY FON-PIIICO --------- LILIMIm- 100 4000 
11a 11 

0 . of 
565.665 3600 565,665 56 s1s,1~s sl 0 as 

nxEVFua caw hart via 
1,2ee .000 000e CLAY pow - CASH 1 .234,006 e0 1 goes 11230,000 so 0 so 

:87,ee : osee CLAY rvw-uunTaaw 247,682 IS goo @ooo 207,842 03 0 go 
2e6 .e33 00ee 0. "v Fou-141lrr " o 2e6,e35 so 1ee 6eee 2et,033 0e 0 o0 
27 .936 100 CLAY FON-SiEfJ6J1 27,770 If 100 0000 17,770 l6 0 01 

7 .575 .315 .7700 CLAY FUN-PIMCO I .575 .S15 .77 100 .000 I .s)s,jjs.7Z0.00 
7.527,3<0 7000 5,537,24e 1e e.577,340 90 0 10 

TOTAL 1WESTIENf4 fASH EQUIVALENTS 5,449,841 OS S ."f9 .l41 07 0 03 
f i 0 

0 :02 1 

IINESTMENfS FI%ED IN[oME SECNtIT1E5 

AES CORP III NT 
1 375Y 01/15/2010 00 69/17/70 

11,000 0000 CLAY FON "PIMCO 10,100 CO 94 7170 18,157 60 1,10 so- 

AT 1 caiv eos 
4 5 : . s eaiisnex+ 00 e3/26J99 

71,e00 0000 CLAY FDN-PIPCIO 73 .784 80 07 tile 78,849 00 5,464 20 

Q Melton Trust " 
Boston Safe Deport end Tnut Cmnpeuy 

CLAY FOUNDATION, INC. 
55-0670193 
PART II 
n+vtsnmrr MAIL 

31 acTaeE11 20e1 
RM DATE 22-MV-01 

vice I 
Pilot 

14¢[ET YWIE "LIZEC 
CHITS -YAM OAIW/LOSS 

i" 



Q/ Mellon Trust" 
Boston Safe Deposit and Trust Company 

CLAY FOUNDATION, INC. 
55-0670193 
PART II 

INVESTMENT DET IL 
71 OCTOBER 1001 

RUN DATE 33-NW-01 
PAGE 7 
111101 car masse 

TIE CLAY POUmaT10N 
CONSOLIDATED PORTFOLIOS 

SIUGES/ 
PAR VALVE SECURITY DESCRIPTION 

"7 t T WIRELESS SVGS 116 34 HT 
0 

75 
1% W1112031 DO 49141imi 

60,050 0000 CLAY F`DM-PIMCZ 

~LrHIA corosrs CORP OR W 
10 875X 10/01/2014 DD 09/20/00 

10,000 am cur sw+-rIMCa 

AMERAVA HESS CORP 

7 
suss 

10/81/2029 
Do Istaim 

80.000 eae$ CLAY FDM-PIMCO 
AMERICAN GEN CORP 
e seen evievxe3o DD O6/a7109 

",Seo mg CLAY MM-PIMCO 

APAC14! CORP NT 
9 uos ov01/2e02 00 e5nen2 

15 .800 0905 CLAY FON-PINCO 
BANK: ONE CORP SUD, DEB 
7 625X 10/15/2026 DO 10129/96 

30,000 0000 CLAY FDM-PIMC0 
MY APT COMMUNITIES So 1117 
6 5401 01/75/2405 OD "1/15/70 

10,000 0000 CLAY FGX-PIKO 

BOISE CASCADE CORP AT 
9 esos 06115nee2 

35,000 0011 CLAY FON-PIFCO 

_/ 

MARKET UIREALIIIL c°st PRICE VALUE GAIN/LOSS 

64 .641 0e us sues 68 .146 as 3.505 as 

9,7e7 is 96 aaae 9,689 00 ie7 is- 

7e .240 95 10e 177e e6,541 14 4,7ee 63 

5+ .682 65 121 43ea 72,862 e0 13,160 20 

16,ee4 so 103 e650 15 .504 75 ee1 55- 

30,742 30 110 2260 3e,867 e0 2,ex5 5e 

37,720 40 105 3010 97,117.0 4,595 20 

5e.e63 50 102 7450 35,96e as 2n03 u- 

RUN DATE 22-MV-02 
PAGE~ 4 
M1101 

INVESTMIrrt DETAIL 
31 OCTOBER 3001 cLv 0001000 

THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

srWE9i 
PAR VALUE SECURITY DESCRIPTION 

BRISTOL Ilvvs spates co HT 
4 7SOX 10/01/2006 DD 09120/91 

55.000 0000 CLAY FDN-iIMCO 

4117791 TELECOMMUNICATIONS PLC 
STEP UP 13/75/3070 00 It/I2/00 

SC .000 1090 CLAY FON-Y INCA 

CATERPILLAR FINL SVGS XTN 5 e902 07n5i2022 00 03n5i99 
75,000 ueo MAY r-or+-rInco 

CHAMPION IML CORP BESS 
7 3005 11/01/3031 DD 13/01/96 

15 .000 100 CLAY FDN-VIIKO 

CWt7FII COIONS HLDGS LLC STEP 
0 COOT OBIS/3010 OD 01/12/00 

31,000 0000 
CLAY 

FDN-PIKO 

nncaow INC GLOBAL sw wr 
v asOx 10/0112010 DO 10111/40 

75,000 aee$ CLAY FIAM-FINCO 
CITIBANK OR CARD 77-1 CL A 
MO CPN 00/1S/7006 DD N/7/f7 

183 .009 X000 WV FON-PIXCO 

CITIBANK OR CARD TR 3007 A L 
5 450i 06116/3008 OD 01/20/01 

110 .000 0000 CLAY FON-PIMCO 

M4111IE7 NAPILIIID 
NICE -YA= WIN/L MS 

54,e54 u 102 e496 56,126 95 1,272 70 

57 .057 10 110 0770 51,076 00 5,177 00 

75 .808 .4e tat 3ela 76,719 75 1,710 75 

Z5,787 75 105 3376 1 .379 25 345 00 

11,75e 0e se sees 13,700 Go 2,450 00 

7e,147 75 110 7740 as.cat so 4.932 75 

155 .527 66 go $Sol 166,646 90 11,320 34 

143.719 51 115 5101 147.837 34 6,517 00 

I 

I 

I 



~1 Mellon Trust" 
Bmtan Safe Depart and Tru,L Company 

CLAY FOUNDATION, INC. 
55-0670193 
PART II 

INVESTPENT DETAIL 
31 OCTOBER 2001 

RUN CAM 22-MV-01 
PAIGE 5 
hliol nr sa"eee 

TIIE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

51WtE4/ 
PAR VALUE SECURITY DESCRIPTION 

CONOCO FIND CO NT 
5 456Y 10/15/366 " OD 10/11/01 

70 .00 0000 CLAY FD4-PIHCD 

cwmca 
INC 
m wrs 

6 
'
54X 04/15/2029 OD 04/20/99 

0,600 Boom [LAY FAY-P1XCo 

CREDIT sutsSE F! al-al tt A 7 
i MIX 13/1!/3010 OD OS/01/O1 

1.0,000 0000 CLAY FUN-Pima 

ounLmnmvsien Avro eit A4 
4 yeas 12/06/2106 OD 89/13/01 

rages coca CLAY FoW-PINCO 
DAIMLER CHRYSLER N A HLDG Ni 
t G00 : t5/15/3046 DO OS/IS/01 

!5,000 0010 CLAY FON-PiXro 

o I~ WALT CO MW Im 88042 
a e73a 07i02/2u4 00 OA/ 25101 

155.040 0000 CLAY FW-PIM0 
FEDERAL How Lw MTO CORP DEB 
5 25OX 02/15/2004 Do 02113/01 

so,ooo 0000 CLAY FDN-PINCO 
FEDERAL NONE W MG CORP PUS 
5 SODS 07/15/300 4 OP 07116/01 

565,000 0010 CLAY FDII-PIKO 

IW[E7 "FALIiEO 
Gm PRIM VALUE GAIN/LOSS 

19 .97i 20 111 saee 2e .208 00 22a e0 

44117Z 45 99 miss 44 .SS6 75 384 38 

159 .135 47 145 7874 148,141 of 6 .946 33 

39,tas 48 lea 7850 61,671 Go 1.643 52 

84,720 Is ]so 4990 65,424 13 703 of 

154,722 55 102 IBM ise .e92 ee 3,649 7e 

51,5!1 t5 IOS,IStO 52 .570 0a 119" 35 

517,770 33 106 4770 .07,787 45 X0,051 90 

I 

i 

I 

RUN DATE 22-MV-01 
I INVESTMENT DETAIL PAGE t 

cLv 0001eee 31 OCTOBER 2001 Mloi 
i THE CLAY FOUNDATION 

CONSOLIDATED PORTFOLIOS 

SHARES/ waist UNREALIZED 
' PAR VALUE SECURITY DESCRIPTION cast PRICE VALM GAIN/LOSS 

FEDERATED DEPT STORES 7A NT 
d 1351 10/IS/1003 00 10/O6/75 

15 .000 0000 CLAY FON-PIXCO 48,026 35 104 1510 06,665 85 1,157 40- 

I FECER"TEC DEPT STORES 5R Nf 
0 5001 01/01/3010 OD 41/0f/40 

_ 10,100 0100 CLAY FON-PI IICO 9,980 30 71 . 7510 11 .055 90 1,055 10 

FORD W¢ CO DEI. GLOBAL 
7 450S 07/16/3077 OD 07/16/79 

20r000 0000 CLAY FpX-PIMC0 10.716 00 17 0770 16 .174 go 60 20 

GENERAL MRS KYEP CORP M 
" 675: Of/IS/3011 DO Of/12/01 

45,000 0010 CLAY FW1-PIIC0 4<.!64 55 90 1330 <4,157 85 704 70- 

LTIER"L MRS "CgY CRP M 
a 000% 11/01/2031 OD 11/02101 

40,00e 0080 cur FoH-rtNCo e9,566 am 100 236e 40,014 41 s33 66 

aaioww sAou GROUP INC sot s 
7 7 e9ow e1/2el291e 00 a1/221/00 

40,040 0000 CLAY FON-PIXCO 42,770 00 111 4060 44,563 42 1,l34 40 

HERTZ CORP Ks 
7 0101 05/01/7007 OD 45/17/77 

75,000 0000 CLAY FON-P Ii1W 77,370 50 101 5660 76,174 St 1,700 so- i 
HOUSEHOLD FINANCE CORP NTS 

I a sons 11/15/2005 OD 11/15/98 
60,000 000 CLAY FON-PIMCO 61,179 45 144 3920 61,633 20 1,455 75 

I 

s 



/Q Mellon Trus' 
Bustao Safe Deport and T'u+t Company 

CLAY FOUNDATION, INC . 
55-0670193 
PART II 

INVZSTHENT DETAIL 
]1 o[7oeEA xool 

4W 0.7E 22-MY-01 
PAGE 7 
111101 MY 0101000 

TIC MAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

91YYES/ 
>1111 VALUE SECMITY DESCRIPTION 

INGEASOLL RANG IEDIIM TERM 1R3 
f I70Y 11/10/2037 DD 11/10/97 

75,000 0000 CLAY FON-PIMLO 

INfEAIFDf " COKE INC 0 Nf5 
e 600a 06 io1i29oa o0 o5i27i9e 

15 .000 6000 MAY FmN-PImCO 

IIIiF7tW7l0L1L !l REC011 t EEV 
5 OOOi 07/7G/f00h DD 07/30/07 

65,400 Deal CLAY FON-PINCO 

IWnEnwrimuL PAM ca err 
6 7S42 09/01/2011 DD 08/27101 

:bolo 1000 CLAY FGN-PIMCO 

J P POGROM CHASE t CO OBL NT 
f 7507 DT/01/Z011 00 01/!1/"1 

50 .000 0000 CLAY FORI-PINIG 

REYSPIW COPS NT 
6 15C " 06/07/2001 DD 05/34/01 

es .eao $aoe CLAY FDN-P1J4CD 

RnAr-r FOODS INC GLOBAL W 
a IM 11/41/2606 DO IU82181 

35,000 0000 CLAY FGN-PIICO 

ItPIFT FOODS INC GLOBAL W 
3 625X 11/01/2011 DO 11162/61 

55,000 0000 CLAY FDN-PIHCO 

IWRET UBEAIIZFT 
cm mIg. _YLLIff GAIN/055 

35 .ese 55 1e3 7e3e 36,376 05 477 50 

11,887 so 101 .5001 13 .225 09 3.337 30 

44,eis 60 103 3111 67,2e4 15 2,1ee 35 

70,000 00 117 3360 20,467 20 467 20 

5e.414 0 us e841 32 .e42 ee 2,427 .,5 

e4,ase at its 0153 aq,zia as 4,409 23 

14,1&1 St I00 .045 25,101 65 179 13 

34 .974 as 111 1171 53 .614 42 643 57 

RUII PAM n-10V-01 
PAGE d 
nuai 

INVES7IF]ft DETAIL si ocroe[a 2001 cMY 0001000 
TIC CLAY FOlplp"71N1 
CONSOLIDATED PORTFOLIOS 

SIRES/ 
PAR V"LOE SECMITY DESCRIPTION 

L~ lPOS NLOGS INC Ifl 
7 6?5% 08/15/2010 DO 40,13/04 

70,100 0000 CLAY FORI-PINCO 

LIlFATY NEDIA CORP SR DEB 
6 2507 62/01/1070 00 02/03/00 

!0,010 0000 CLAY FDN-PIMCO 

"1u ae CARD HusTER n of-1 A 
5 750% 10115/2008 GO 45/51/01 

305,010 0000 CLAY FDN-PIfOC0 

wacwI vac BO 
e 775s 49115/2030 DO 49111/00 

30 .00 0009 CLAY Fdl-LIMN 

MR710T IML WS SEA D 
0 l35 . OL/tl/7015 00 I7/t7/0 " 

60,010 0001 CLAY FON-VIIICO 

IE4RILL LUNCH t GO NiM 7Y0077! 
5 SSCY 0615/700 4 DO 06/12/81 

165,000 0000 CLAY FON-YIXCO 

M0110" X STANLEY OW A CO GL FIT 
6 1007 44/13/700 00 11/73/11 

05,000 0000 CLAY iDN-PINCO 

NORTON 11RL INC OI IEI677VE 00 
7 2501 04/01/3020 

70,110 0000 CLAY fON-"111[0 

MARKET WIFALIIEU 
cm PRIM -YAM GAIN/LOSS 

11,138 .61 113 4950 23.499 00 1 .770 40 

70 .30 . 71 17 7570 28,007 70 t9G 60- 

3e4,565 96 106 4446 323,442 So 18,876 82 

1e,733 80 3e 10ee 7 .600 ee 11,133 eo- 

59 .9e9 2" 109 1530 65 .771 86 519a2 Go 

165,9e9 of 104 3164 17 :,451 4e 7,Y57 40 

11,118 44 105 1035 61,777 Id 4,418 7e 

3a .347 5 . 172 SOLO 7,750 OD 1,597 SO- 1 

lie 

I 



n its Iv at-e[ 0699 Sol so 969 .41 

os zaa1s e6 tss "n oz9s Sot as sts " u 

at 910'1 IL $10'VS DO" 501 00 000'55 

is vsa'061 02 DIZ-1,49 .9 0009 61 is 661,196L .2 

e1 99511 0( 971'LV OiLi 16 01 SLS'OY 

as tot It ece'ea evu set of Era " u 

et sc7'c et Ive'cs stet [II cc fef'iy 

60 711'01 SS Cfo'Sf 019Z off 55 MIPS 

55077Rfw 9f1w oiy3 105 am IlY37M 137royy 

omIa-rmd Avv eaae 008-OZ 
IeISI/fo GO veei/sl/9e Isis 9 in as eeoa nu 

o3wla-Hea AV13 AM 060-90 
7L/fL/io OD 7LOL/51/ZO YSLY L 

Q70 7X7 SNOIlY71Mqb7 171 

amid-1014 AVID 0000 000'55 
oeiexiac as caoziozie1 sera e 

saaae air ruH si.iu iiwns 

MI am~11-1034 AVID 0159 0690221 
CIA 201oml MIA 

dl IANi 007X 7 IOAY XSINIVIS 

amid-naa AVID ease 096166 
v6nvn Go vzovsvn ista t 

AND* dry tNIws 
O3Wid-IqJ AY17 0000 000'50 

10rs1/ze as no¢i51/2e seep 1 M me ml oaa m il~ 
0741d-107d AM 0000 00440 6aisv6e as aozistne sees t 

IN WOO MIST 331Mb 
071174-HO! AVID 8940 000'99 

Go/SL/SO d0 OIOLiSL/SO a05[ o 
1M 07 313 SdIIIINd 

FQn2iH5S3dAlTH1f735 V11VrH73 

mTioiime mtvoti~~ 
noIivaraiod AVID 3ell 

0001009 Au 10I1Y 
30YA 

ie-Am-r : uva MIT 
IDOL M01= IS 
11Y130 IMZILi3N11 

u tavd 
£61.OL90-SS 

'ONI 'NOI1daNflOd Atllo 

duvdwoa 7miy pit. vmda4 ejvs uoung 

,,Isnal uollaW Q 

CZ pct's sz 1va "nt OILS got ED sac " zSc avid-fad AVID coca 000 .5st 
uisvae ua foaisvvo :boa go r 

smm Aimsrdu s n 
6z taz " t or 9a1zsi OUR to a we " is1 oane-had AVID DODO eee " scI i 

16/St/e1 au 9a0:/s1/at Mg so I 
13101 AmISY314 5 A I 

F 
59 SCO'7 S7 YLG'LI[ site 50l 00 iff'Iii Oilid-1111A AVID 0000 000'SfL I 

96/51/00 Go 2609/51/90 Xogi so 
Sam Amsvaw s n 

e5 est" 9t at t6t'raa o69a lot as tao'evt oow1d-rmd Avv Goes 000-obt ' 
11/SI/LO 40 iii/SI/ZO SS[[ St 

fOMOY A7NSY3l1 S A 

00 "GIST SS CLS'SL2 OLY7 921 L7 Vi1'!02 O7NId-tMj AYl7 0000 000'S71 
f0/SI/o0 00 VIOL/SI/0t RSLf 00 

CCOIOY A1TSY3E1 S A 

SL LLv'Z ti 109'75 07f5 lot St MISS 07117d-M7! AW13 0000 MISS 
la/1I/I0 4D fIOZ/9I/I1 tSLi Y 
70000 !1l" flits M1JiK31 03.11101 

F 
ZIP 219'5 if [51'08 fYYi sat O1 ffl'S01 07111d-N¢1 AY77 8106 000'501 

TO/Ii/20 CG 7012/S1/LO tSli 7 
LI G17 Y S dIIOCJ l1Nf 07A1 

S! S6Y'1 10 OfS'LL IM Ill It l71'0! 07MId-IIO.i AVID 0000 000'S1 ae¢isvva xstc o k 
aaa as ai oa iwixa mnwm wii 

5sarmrW 311mc- aim xm nmza~a~s~a-~rnmrns 3nas-cva aazttvama ayma isaeNm 

saciadieoa auvatiosnw 
Hmivaroiod AVID ISIL IaIIx Ice? eaaaiao is ~eelose AID or -aova nvae irmusami 

to-AM-El 31Y4 MIT 

I 

I 

I 

i 

I 



/Q Mellon Trust" 
Boston Sera Deposit and TrtLst Company 

CLAY FOUNDATION, INC . 
55-0670193 
PART II 
INVESTWNT DETAIL 

OCTOBER CLY 007000 71 3001 
THE CLAY FOUNDATION 
CONISOLIDATED PORTFOLIOS 

SHYIR/ 
PAR VALUE SECMITY DESCRIPTION 

u s Tommy worms 
oa t75Y 05/15/200& on Isilstol 

00,000 Deco CLAY r-m1-rI 11Ca 

WI7E0 STATES TIRMIRRY NOTES 
05 000" 00/IS/211 DD 115/15/01 

90 .080 1000 CLAY FW-PIMCO 

"L 14R7 STORES INC 1!f 
L G75i 00/10/107 00 00/10/17 

E0,000 1400 CLAY I'DOI-PI1400 

X"91INUi0N HUT FIN CORP $p NT 
6 675% 05/15/2011 Do OV24/01 

##,ao# #@u CLAY FM-FZNCQ 
WORLUCWI INC OA HEN IR 
e 250% 05/15/2031 DO 4511VOI 

55.020 0000 CLAY FM-PIWO 
TOTAL Iwvesndn Flao IxcoM secuaIrI[s 

IIAR[ET 
Mw PRIM -YA= 

247.761 u 1e6 s940 261,465 e0 

9e,175 3e 105 7e1e 93,2e2 9e 

113,930 40 lie 1080 ".086 Go 

4q.465 46 led i4sl 15,536 63 

33.933 10 142 342e sl,zee ie 
9,391,56e 14 9,436,3es 20 

1HVESTIOffS EOVI7Y 

110L TIM WARNER INC CM 
l,,17 0000 CLAY FM-IIONTA4 347,745 27 31 logo ZilIZ44 00 86,595 2?- 

AM 0"TEt Z2-NOV-11 
PAGE 11 
M1101 

INVESTNEW DETAIL 
51 OCTOBER 2001 car 0001060 

TM CLAY FOUNDATION 
CONSOLIDATED PORTFOLIM 

SIWtES/ 
""¢ V"LIIE SE[WITV DESCRIPTION 

AETNA, INC CON! NEW 
7,700 0000 CLAY I'DII-ARASTRONO 

wN uaaivexenua AccaeuIve 
MOWN FD 1 

57,717 0300 CLAY FWI-STFFlm! 

MIER"D" HESS CORP Cold 
7,500 0000 CLAY F7N-A¢MSTRONG 

AIEPIGN ELEC Plot INC CM 
15.!00 0010 CLAY FON-IJINST"OH0 

"IElICI11 INTL GROUP INC COI 
1,700 0000 CLAY FM-HONTAQ 

uXGEx trc 
1 .300 4000 CLAY FON-HOWAG 

ARAM ELECTRS INC COM 
6,440 0000 CLAY FON-M16RONp 

ARTISAN Me INC IuR FIT INStt 
177,501 00]0 CLAY POX- 4171541 

ASHLAND INC 
2,100 001 CLAY FON-MIISTPOIm 

"VlET INC C41 
10.00 0001 CLAY FINN-NI1157qONp 

MARE7 UGtE"LIgU 
GM PRICE VALUE GAIN/LQSS 

26e,999 21, 27 640e 212 .e2e e4 52 .171 24- 

I,osa,els 1t 1e 1204 I,ose,900 00 0 00 

167,170 01 so 7500 146,075 10 7,615 " 1- 

645 .419 17 41 9001 617,020 40 16,610 97 

243 .e96 e6 7e 6eee 7e4 .fee of 4e7,ea3 94 

444,e7e 95 s6 6209 414,7e4 e4 29 .292 95- 

176,366 Go ze rise 136 .4e0 It 19 .e40 6e- 

4,713,777 37 17 4704 5,477,456 36 735,775 77- 

71 .577 70 40 2601 !!,577 00 7.00 70- 

724,7e0 23 2e 65ee 314.552 6e 10,14e 33- 

II" 

RWI DATE, 22-NOV-41 
PAGE 11 
X1101 

UiIEALIII'L 
GAIN/LOSS 

13,717 is 

5,027 40 

hiss ee 

6,ats :s 

Z. 334 a 
0,017 06 

e n c 
45 .017 : : I 

I 

I 
I 



CLAY FOUNDATION, INC. /Q Me11 011 Trust sm 55-0670193 
Boston Safe Depmit end Trust Company PART 11 

RON DATE 22-MV-01 INVESTMENT DETAIL PAG 
C 000'004 

31 MTOBM 2001 
"'Cl 13 

IV 0 THE MAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

SHARES/ MARKET UHREAL12JED PAR VALUE SECURITY DESCRIPTION cm PRICE VALUE GAINILOSS 
BANK OF 4EYICA CWF 

13,300 0100 CLAY FON-M~STRONO 651,746 20 50 7701 719,170 00 5 .171 00 

BANK MEN YORK 11C C01 
11 .610 $400 MAY FpN-MCIfIIW 469,517 36 74 0100 128,571 00 37,991 36- 

BANK 01E TARP COM 
14,l5! 100 CLAY FUN-NtXSTRONO 569 .117 9G 33 1906 476,541 02 112,577 34- 

lYION ASSET FD SMALL CAP FD 
G],149 4340 CLAY FUN-SiE0NffJ1 175 .981 60 12 6700 1,150,177 13 34 .193 61 

edarx aHaI INVr ro rn sway 
CAP VALUE FO INSTL CL 

68,715 7510 CLAY FON-STEfiRA 7,760,616 76 76 7710 I .GII .OS4 O4 51 .473 215 
BRISTOL IME113 SQUIBB CO MM 

17 .100 0000 
CLAY 

FON-MOMAO 507,717 57 53 4500 663,7G0 00 155 .050 47 
i BURLINGTON NORTH SANTA FE CORP 
I COM 

1.100 0000 CLAY FUN-IJIMSTRONO 46,656 11 16 8701 56,477 00 9,770 07 

CIQU CUP COX 
5 .341 0000 CLAY FG11-MtMSTllo1~ 79 .297 Do 72 9000 ]et,370 as 307,072 20 

C37 COPY CM 
I 14,506 0000 CLAY FON-IJt16TROA 734,151 0 37 7010 488,150 10 275.501 4!- 

C"!07 CORP CUM 
1,000 0000 CLAY Fdl-PNI6TRW0 14,657 11 33 5011 73,500 00 10,043 01 

RUN DATE 7Z-NOV-01 
INVESTIFIIf DETAIL PAGE 14 

MY 0001000 31 OCTOBER 3001 N1101 
711E CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

SIWES/ MARKET UNREALIMD 
PAR VALUE $ECIOII7Y DESCRIPTION cm PRICE J(AL/E GAIN/LOSS 

CARDINAL MEALM INC CM 
4,000 oeeo CLAY row-eaurea :n .e1t a v uee z&e .44e oa :2.a» a4- 

CATERPILLAR INC 
1,100 0000 CLAY iDN-MMR"O 507,47 64 60 7:00 261,754 00 61,953 64- 

01U!" COP CM 
1 .100 0000 CLAY NN-IJ116TIIOIO 71,750 17 68 Beef 75 .171 00 1,730 17- 

CIIEAGV COOP Cm 
1,700 0100 CLAY FD11-KMSTRON111 1141 .573 77 !0 11500 305,234 00 74,650 Od 

CITIfAOUP INC CON 
17,4535 0100 CLAY FON-I0fT"0 517,501 u 45 570 631,676 14 32,175 11 

C04 COLA C() COM 
15,101 0000 CLAY FDN-XOrtRO 411,613 10 17 0000 777.1E8 00 231,764 70 

cotcnrE v"uottvE co 
1,700 0700 CLAY FGX-101rtA0 010,173 23 57 3200 571,201 00 315.310 77 

COMAGRA FOCUS INC CON 
11,00 000 MAY FpN-K115TYON0 477,15 72 22 1010 480,700 00 6,743 28 

CONOCO INC CON 
10 .700 000 CLAY FON-M)E7II0110 207,555 56 25 7010 364.770 00 37,154 44 

CVROLIMTFD EDISON INC C011 
1 .70 0000 CLAY FON-ARMSTRONG 67,475 34 31 4980 67,133 00 5,677 64 



CLAY FOUNDATION, INC. 
Q/ Mellon Trust" ss-os7o,ss 
BdWn Safe Depunt end Trust Company PART II 

INVESTENt DETAIL 
aw DATE . 22-MV-01 

PAGE IS 
" uv 0001000 n ocTamt :oea Pilot T1! CLAY Fo111p"iION 

CONSOLIDATED PORTFOLIOS 

SWJtES/ MM[ET IWlE1L7IID 
PAR VALUE SECIINITY DESCRIPTION ~,Q3I PRIM y1= GAIN/LOSS 

COSTCO 1116L CORP NEV CON 
11,000 0100 CLAY FW-ImllM 455,783 71 37 8300 539r620 00 74,336 21 

C401N WRR & SEAL IM CON 
5.00 soon CLAY fGN-IJIXSTRONO 171,717 74 1 1700 10,192 10 166,5i0 74- 

UA1U COIP 
0 .000 0000 'LAY FDI-Nt16iRm10 707 .176 76 11 7500 74,400 10 169,326 .76- 

DISNEY WALT GO CON 
27 .4ee eee4 CLAY Fcw-ICltreo 69e,e0e 41 u 57ee 433 .ee4 so 255.ee2 41- 

BONN COI m CON 
3l,915 0001 CLAY FL01-i1¢16TRON7 015,3156 34 73 1500 763,036 u 147,729 91 

EASTINN Cd G9 CON 
4,l10 0000 CLAY FpN-IJt167p01O 299,190 If 30 7100 I64 .6ee se 134 ,410 14- 

ELECTRONIC ARTS 
4,000 0000 CLAY FGN-NOIR"O 135,5!7 7d 51 4600 747,00. 00 121 .4u 02 

ELECTRONIC DATA Sh CORP HEIN 
CM 

22 .010 0000 CLAY F01-ImITIiO 337 .777 00 64 3701 777,440 00 257 .666 70 

FIDELITY LOW PRICED SIR 
5T1( FO 

e7,115 952e CLAY FEN-STEGEIIt 2,134,117 ee 24 6e0e 7 .177 .7e1 70 65,261 7e 

FRANKLIN STRATEGIC SEA SM CAI 
GRO WTH FO II ADVISOR CL 

204,466 a4GI CLAY Fow-sTEcNEn 2.e31 .320 32 a 6400 1 .766 .593 33 364,726 77- 

auw DAM 22-MV-01 
i IXVESTIENNT RETAIL PAGE 16 

civ ceouee et OCTOBER :eot Mual 
i me 

MAY ...All .. 

CONGIGLICAMI) PORTFOLIOS 

SHARES/ IWIRE7 WIE "L17ED 
PAR- V "LIF eECL.ITV DESCRIPTION PRICE -YAM O&INILOSS 

GENENTECI INC 
1,700 00 .0 CLAY FNI-MOIRAO 274 .779 47 52 2500 350,075 00 75,075 53 

I GENERAL ELEC CO Ca 
6,000 1500 CLAY FON-Mq1IA0 117,75 55 76 4100 111 .2ee 00 981914 70 

l' GENUINE PARTS CO CUN 
I 5,700 0010 CLAY FGX-IA16TRmG 173 .806 02 33 sofa 185,150 00 11,447 10 
I 

GILLETTE CO CON 
16,430 0100 CLAY FGN-MroR "0 416 .141 11 31 6700 511,47 . 50 75 .187 37 

GOODRICH CORP 
3,700 00e0 CLAY FON-AY16TRON0 S9,232 07 21 7500 57,65 00 1 .517 417- 

GOOUYEM TINE " P16P CO Coos 
11 .200 IIIO CLAY FGN-AWM37RaN0 6Y0 .15 " IS III X700 7ae, "St 00 391,500 15- 

' HEwLerr vAuuio co con 
21,700 1000 CLAY FON-IJRSTAOIG 434,512 .66 16 813ee 33e,47+ e1 75,913 so- 

NOW DENT INC 0011 
5,150 0000 CLAY FW-Mmff "0 50,721 u 3e 2300 715,171 50 365,278 3d 

cNGRAn MICRO INC CL A CON 
~,1oo 0000 CLAY puu-wutauro se,aog a 12 euo 5: .4e1 ee 6 .399 46- 

INTERNATIONAL PAPER co cap 
7170e ease CLAY row-uws1amn 227 .521 09 35 boos 275.668 .00 sense 91 



Q/ Mellon Trust' 
Bmtan Safe Deposit and Twt Company 

CLAY FOUNDATION, INC 
55-0670193 
PART II 
twesn¢wr cerA It 

26 I 31 xTOeen o etr aaoueo 
THE CLAY F(HINDATION 
CONSX)LIDATED PORTFOLIOS 

LNPE7/ 
PAR V" LIIE SECMITY DESCRIPTION 

JOH6M a JOHNSON can 
15,00 0100 CLAY Fdl-MONf"O 

LEAR CORP Can 
4,300 6600 CLAY 

LEGGETT ! YLAR INC CON 
4,300 0100 CLAY 

LIZ CLAIBORNE INC COM 
2,200 0100 CLAY FUN-ARPSTRONO 

LUlRIiGL CORP 
3 .400 0s$0 CLAY F011-411670.0110 

LYUNELL CIIMICAL CO 0011 
f .]00 0000 CLAY FAN-ARMSTYONO 

MARSH i IICLEIW"N COS INC CM 
7,000 0001 CLAY FDW-NOWTAQ 

MOAlIOTf INTL 116 1E11 CL A 
5,500 0000 CLAY FON-MONfA4 

lp5C0 CORP COM 
14,501 0000 CLAY FDN-MOHTAO 

1111V GENT STORE! CO CON 
7,500 0000 CLAY FGN-IiY16iY010 

MiLET IPGEALI2E0 
PR ICE VALUE GAIN/LOSS 

57 floa 7e7,576 o0 574,f57 0a 

3e 70ee 132,e14 e0 20,301 so- 

21 6700 77,515 00 70 47 

45 seas 1e0,148 Go 13,965 79- 

a 1400 64,421 00 2.500 as- 

13 31e0 5s,102 00 53 .e47 Is- 

16 750 677,t50 00 70,17 <5- 

71 3300 266,365 00 iia .in it 

19 e3so 287,535 00 39,455 26- 

31 *5e4 22e,ses 40 14,e61 70 

346 .990 xs 

:15,x7! so 

iVN DAM 7t-NOV-01 
INVESTIEIIf OET"Il PAGE Id 

CLY 0001040 31 OCTOBER 3001 111101 
THE CLAY FOIQ10"Ti01 
CONSOLIDATED PORTFOLIOS 

SHARES/ MARKET UNREALIZED 
"1N VRLIIE SECIARITY DESCRIPTION PRICE VALUE GAIN/LOSS 

NEAD 
CORP Can 

5,00 GOOD [LAY FON-KMSTPOG 114,784 SP 3t 0400 150,304 00 44,480 50- 

IEOTRaNiC INC CON 
1 .500 0010 CLAY FON-MOIrt"0 307,787 57 .0 3010 5!",750 00 370,166 41 

XIlLdiM f1E711U14 INC 
3,300 0400 CLAY FON-M16TRUID 100,164 e7 7 5300 52,441 00 6e,715 Go- 

MINNESOTA p1U 1 IFO CO can 
z.xof em CLAY FUN-HOW" 266 .660 se Boa "Go 229. 654 go 37,232 So . 

NATIONAL CITY CORP CON 
13 .501 000 CLAY FON-Al16T0.010 345,510 37 36 4004 756,400 00 10,007 61 

NEWELL RMBERMID INC 
3,701 000 CLAY FOR-i1i1lSTYDO .0,77 01 37 100 707.776 01 23r053 71 

NOIi" CORP SPON KIND CON 
17,101 001 CLAY FWI-IIONTAO 71 .177 70 30 5100 SSS.831 00 305.416 70- 

NOPFOLR WUTHW CORP Can 
37,600 001 CLAY FDN-I~YMS7lGID 476,267 If 11 7500 !1l,650 00 77,E39 19- 

WORM NETWORKS CORP MEN CON 
74,700 01S" CLAY TON-MMSTRUNG 213,662 42 5 0140 199,203 00 14,379 42- 

OCCIDENTAL PETE CORP Coal 
14,700 0001 CLAY FINN-ARM7iiO1G 362,*14 07 25 3700 357,544 00 17,537 73 

I 
I 

I 
i 

I 

COST 

x1:,su eo 

1s:,eu Sa 

17,476 SI 

114,065 71 

86 .920 as 

83,949 1s 

747,867 as 

110 .1!1 39 

RUN DAM 22-MV-01 
rum, u 
hnoi 

I 

1 

I 

I 

1

" 



1010E T PRIM SMALL GP S7R FO 
INC CON 

56,175 1011 CLAY FpN-7TEGIF7 1 .70,705 17 77 4500 1,77.073 22 53.818 Is 

ST PAUL COS INC 
10,800 0000 CLAY FON-M16TROl0 767,073 Id 45 1000 415,720 00 213,637 12 

7OERINO PLOUGH COMP CON 
It ./00 OOCO CLAY FWtIiYMTR7N0 464 .423 74 77 1000 f61,0l= 00 7.111 7f- 

SCNLUXlEP.EA LTD CON 
1,700 0040 CLAY FON-1IOIIf"0 706,3&1 46 Y 1700 700,704 00 6.167 46- 

SEARS 0.0mUQ " CO CON 
11 .77 fool CLAY FoN-MIWTRONO 4e7,1 S5 72 3e 77e@ 456,206 57 50,927 13- 

51Ei11IN Y7LL7"M3 CO LOI 
7,100 0070 CLAY FDA-AR16TRGN7 155,441 50 24 S477 180,264 00 71,819 67 

SOLECISM CORP 
10r100 001 CLAY FON-AWRTR4A 13,177 73 13 7011 136,730 00 3,767 73- 

swevvALu INC CON 
9 .000 safe CLAY 157,865 26 21 5400 192.060 10 54,214 74 

TJIt m5 INC lE71 CON 
1 .700 0000 CLAY FON-MIl4TR0Yp 37,718 31 77 0100 33,000 00 4,051 74 

TECH DATA CORP CpM 
7.300 0010 CLAY FON-IiY16TRML 75,75 01 42 6900 176,64! as 10,773 91 

I 

/Q Mellon Trust' CLAY 
F55-06701gON, 

ANC. 
Boston Safe Deposit and Tnut Company PART II 

INVEST7ENT DETAIL 
RUN RATE, 33-IW-01 

PAW 19 

THE 
ctv 

Cl "Y FON10.7 
oe~l~as 

I01 
!1 OCTOBER real pilot 

CONSOLIDATED PORTFOLIOS 

SHARES/ 1yyyr[7 ~~11411 
P0. VALUE SECURITY MSfAIFTIW CG3I PRICE VALUE GAIN/LOSS 

WENS ILL INC 1AEN 
6,100 0000 CLAY Fd1-4116TC71A 155.189 39 6 1100 37,210 00 117,771 30- 

PAY-If INC cm 
4,1e0 ease CLAY vow-110irtm 17e,6¢5 e6 52 e600 157,094 e0 15,111 ss- 

PEVSICO 
INC 

t91 
1e,500 use CLAY FDN-1lOWAO 512,542 86 48 7100 657 .383 00 145,022 14 

KIM INC ~ SIX UsoI 0s 
29,00e epee CLAY pow-HourAa 2e3s92 64 41 lose aulloa 00 !134 .407 34 

PHARYLACIA CORP CON 
7 .700 0000 CLAY FGN-IIRM9TRON0 178,756 \6 41 %I00 147,124 00 28,832 66- 

PNiLIP MORRIS C09 11C COM 
1.00 0007 CLAY Fdl-NUGT11ON0 147,146 33 46 4100 449,156 00 377,337 77 

PHILLIPS PETE CO CON 
1,100 0100 CLAY FM-IJ116TIIOM " 17 .117 07 54 4104 681,442 20 61,812 71 

PROCTER " GAMBLE CO CON 
4 .300 0000 CLAY FUN-IOffM 516,2D0 67 73 7000 604,916 00 80,715 73 

OU"LCOMI INC 
5,000 0000 CLAY FON-10ONTM 250,756 60 47 1300 245,600 00 15,147 70 

QUANTUM CORP OSSO call 
.200 9e1e CLAY rm+-uu¢taa~m 65 .070 25 a 4300 52,266 00 e2,ao4 x5- 

auw onh% 22-MY-01 
INVEST~ DETAIL PAW; 20 

CLY 9001000 31 OC70lEA 3001 hi101 
THE CLAY FOUNDATION 
CONSOLIDATED PCRTFOLI= 

5lUPE7/ IWRE7 IpREALiZEO 
PAR Y"LIIE SE[I70.7TY OES[]IPTIOY ~u P$]ff, v°iue WIN/LOSS 



I 

e 

MARKET IRGE"LIIEU 
(,0$1 PRIM VALUE GAIN/LOSS 

94,912 2e 59 e2e0 iie .e4e e4 23 .127 ee 

60,761 71 1! 1500 54,491 00 4 .771 76- 

45,316,167 d7 46,540,354 19 1 .044,186 71 
0 01 1 

1,044,186 3 : 

64157.5!s 06 61 .346 .74e 46 l,0ef,z*7 40 
0 13 1 

i,oes,xoe se 

TOTAL IWE3TPVEXT 

i 
i 
1 

1 

II 

Mellon Trust' CLAY F 
5-06701gON, 

ANC. 
Boston Sofa Depmnt and Tnut Company PART II 

INVE9tIF)R DETAIL 
4W DAM 2Z-MV- " 1 

" CLY a~eleeo 31 OCTaEEi 3001 M1101 
TIE CIAY FaIOmATION 

i COOMOLIONTED PORTFOLIOS 

SHARES/ IWRET IDqFAL1S0 
>"0. VALUE SECURITY OESGIIVTIoN i GM PRIM J(ALM GAIN/LOSS 

TELLMS IM 0011 
13 .484 0000 CLAY FpN-"Y115TRON0 186,648 74 1! 6300 IG3,1IY 00 3 .736 7"- 

TEJPIE 
iNLAAR` 

INC 
"C1 1,100 0000 CLAY FM-i1Y1pTYGNO 54,000 f0 49 9900 34 ,161 68 lea Id 

TWLlTmI 116n F09 INC FN 

1 s:,64s ~84 
EQUITY SER 

r'~ ~eraH 3.640 .515 To is 6340 3 .443 .554 a? tsa,95e e7- 

TORCIMAYR CORP 
4,400 0100 CLAY FON-K167AON0 177,755 63 57 6700 13,757 00 15r727 67- 

i 
i IM ION PAC CORP Coll 

13.00 0000 CLAY Fpll-Yt757¢WO 647 .576 07 53 0100 655 .736 00 7,749 93 
I 

omen PARCEL sve IM CL e 
5.71 0148 CLAY PGN-10031fAa 340 .376 to 51 logo 270,708 ee 30,036 oa- 

V F CORP CIA! 
2,800 0010 CLAY Fell-KIt77RR~0 83 .813 50 37 1700 93,016 00 10,173 50 

N"OIOVtA CORP a10 ICY C71 
j uses 0eee cur euw-utCsnowo 509,411 e2 2e 60e0 677,62e DO 31,e71 e2- 

X/S11IISiOX MUTUAL /NC LOX 
Il,200 0000 CLAY FAX-MRSTAONO f47,14! 32 70 110 579.&f! 00 X07,500 22- 

WESTVACO CORP 0011 
4,700 000t CLAY FDN-WKSiRGNO IM . 196 so 24 5500 113 .585 00 39 .811 5!- 

cLv 0091009 
TII! CLAY FOUNWTION 
CONgtOLIDATED PORTFOLIOS 

SNARES/ 
PAR VALUE SECURITY DESCRIPTION 

WIRLPOM. CORP CON 
:.gee ease CLAY PbW-ARMRONG 

YAiLOC011 IM-WORLDCOPI GROUP 
4,290 0001 CLAY FpN-IiQN9TPOH0 

TOTAL INVE7TIE17f5 EQUITY 

RUN OATEN 22-MY-01 
IHVES71E11f DETAIL P AM 22 
31 OCTOBER 7001 M1101 



. Clay Foundation, Inc 
55-0670193 

DEPRECIATION SCHEDULE - FORM 990 PF 

October 31, 2001 

Prior 
Date Cost or Depreciation Rate % or Depreciaiton 

Kind of Property Acquired Other Basis Allowed Method Life Years For This Year 

Desks, file units, conf room fum FYE 88 $ 35,951 $ 35,951 SL 7 $ - 
Desks, chars, tables, etc - GKVF F'YE 88 23,646 23,646 SL 7 - 
Desks, chaos, tables, etc F7'E 89 29,313 29,313 SL 7 - 
Computer equipment FYE 90 3,578 3,578 SL 5 - 
Fax machine FYE 91 601 601 SL 5 - 
File units FYE 92 4,033 4,033 SL 7 - 
Computer equipment FYE 93 12,327 12,327 SL 5 - 

$109,449 $ 109,449 $ - 



Q Me~IO~ Trust' 
CLAY FOUNDATION, INC. 

55-0670193 
eonon Bare Dep=t eud Tnut company MELLON STATEMENT #1 

PART IV 
MANSAC"TIM REPORT 

MY 0001001 FM i1£ PERIOD 01 WVE7mEA 2000 T7910UO1 !1 OCTOBER 7001 
" PE U,%" FOVNO.7iW1 

coraaL[oAnn roxhotIos 

MAN cvo[i 
EFFECTIVE/ tORiG11Ul 94RE5/P4i V"11E7 
COHfRACiU.L/ 9WE5/PM VALUE 
SEffLE]IX~ SECIpfIT' DES', YT[ON TRADE DATE 
DAM (LOCAL [ p0/<EjT G mRl BASE ANCWT 

S 175 f40- 
70-IAV-01 pS07-U7E HC&4EY DEPOSIT ACCT Its 46 
30-NOV-99 

cur ~-srum~sn 
s ao aoo- 
3e-ww-oa esur-uT[ HONEY DEPOSIT Atcr ::e se 
]0-NOV-00 

MAY FW-TE7IPLETOi 

S 774 ]90- 
3<-0[7-0l !507-"M IDoEY DEPOSIT ACMW 774 31 
Z6-aCf-81 VNI RT t3/77/3791 OD 01/26/98 

CLAY Fml-4lMSTA0N0 

TOTAL 
CASH 6 CASH EQUIVALEI(TS 
TRADED - SETTLED CWRENT PERIOD 
u s uoLw 34,202.471 ax 

F011Eie1 [USE VALVE) 70,757 SI 

7AAOm - PENDING SETTLEmFT 
V 5 DOLLAR a to 

raaEIcu (BASE vALtE) a of 

SE7TLm - IRA, PRIOR PERIOD 
u s DOLLAR 0 Do 

FOREIGN ruse vAwe) o go 

REALIZED 
GAIN/LOSS IN 
BASE CMENCY 

774 57 774 31- 0 00 

34,202 .471 02 ee .904,991 se- o so 0 0e L 
ooos 

106,401 37 399.716 53- 106, "1 47 0 00 l 
41166 59 s 

0 00 0 00 0 00 0 00 L 
e 

roe a00 e co : : SL 
e 00S 

ado a00 000 ee0 i 
e do s 

o to 0 ao 000 a 001 
e so s 

"CTILL 
SETTLE DAM INVESTIENT CtAPFNCY 
BASE PIIOIIHT -96= -= BASE COST 

175 46 195 46- 0 00 

11e 40 310 60- 0 e0 

RW DAM 22-MV-01 
PAM 395 
nunr 

RIJW DAM 22-MY-01 
TRANSACTION REPORT PAGE 294 

MY 6001000 FOR TIE PERIOD 01 NOVpOFA 3000 71IXOISN 73 OCTOBER 3041 1135711 
T1E MAY FolNppTION 
CW60LIOAlE11 PORTFOLIOS 

MAN CODE/ 
EFFERIVE/ 1OR1011wL SHARES/PR VAtUEI 
CONTRaCfWL/ SHARES/PAR VALVE AMUAL REALIZED 
SET7lE7p7i SECURITY DESCRIPTION TRAM 77E SETTLE 0<7E INVE5~ CUR7pf.Y OnIN/LCS5 IN 

ILOUL NRR/SETTLE LWR7 BASE AMOIMt BASE FIIOVNT BASE COST MSE 1957 BASE CMENCY 

FI7EG SNCOlE SECURITIES 

CANADIAN DGLIAR 

s 30 .000 too- 
31-jai-o1 enmsma ear ca pees sta o 19 .9es It a ee t1,7sv ea- a ee 
07-cEe-01 6 :s0 : 14-wu-2003 175 23 5 

cuaiusoi 
MAY vow-vInrn 

sertioo+r IN i+n3s 06- 8 to a go a o0 
160 

s u.aoa eoa- 
m-Jw-at nPThEuwESt FOREST HL= em 16.316 n e 00 16,537 51- 0 Do 
07-Re-01 6 300z 03-own-2003 140 79-3 

tCAU/uiut 
MAY F134-PIKO 

SETTLppli IN 16,316 IZ- C 00 0 00 0 d0 
IRD 



¢La DAM u-NOV-at 
PAM 217 
1125711 

RE"LI= 
CIYtRQCY GAIN/LOSS IN 
BASE COST DAM CURRENCY 

0 00 
24,753 es s 

I 00 

e of 
2,445 4s s 

0 01 

" THE RAY FOIRmPT10N 
C7N60170"TEp PORTFOL105 

TRWI CCGE/ 
EFFERIVE/ (ORIGINAL SHARES/PAR VALUE) 
C0179"[T1YL/ LWES/PW V"l1E KTW1l 
SETTIEIplf gCW1TY CESOIIPTION TRADE DAM SETTLE DATE INVESTIplf 

DAM f~0 " pRl~ /~ETT~+-y-F ,A`) BASE PIIO~ BASE "MOIMr S"SE CO3T 

EWO CWRFHCY WIT 

5 30,000 000- 
tl-SEP-01 GFR14NV FFLptAI REPMLIC 6 342,173 11 0 00 117,470 I1- 
3!-SEP-41 5 0701 !0.S 77FE80i EU! 01 .177' 

(EUn/vso) 
CLAY FDN-PIP= 

SE7TLEIE'11T IN 342,173 94- 0 00 0 00 
160 

s 3.s,oee eea- 
.t-PEe-at rneuuNmumaLT 34,552 +s a oa 32,107 so- 
ee-cEe-ot r ues s-wo-2004 

(EM/MD) 
CLAY P04p71SC 

SE77LEIOfi IN !4,557 17- 0 DP 0 00 
IRO 

RM DAM 22-NOV-01 
PAGE 298 
X25711 

~CT[ON REPORT 
MY 0001000 FGQ THE PERI7G 01 IOVf71EFR 2000 T9t0UW1 71 OCTOlEA 7001 
THE RAY FONVp"TION 
Cm6pLIDAMD PORTFOLIOS 

TANI NOE/ 
EFFECTIVE/ (ORIGINAL 5l4RE5/VM VALUE) 
CONiR"CTWL/ SNARES/PM V"LlE 
SEfRF)Olf SECIAITY MSCRIPTIGN TRADE DAM 

DAM f AolpIlASE MOUNT 

s 530,000 0 ee- 
11-SEP-e1 FRANCE ~ OF BTAH 304,871 Of 
2e-SEP-al t See : i2-JUL-10ea 

IEIY/i15C7 
CLAY FpN-PIIC9 

SERLE]F7lf IN 304,871 do-
no 

s 55 .000 eeo- 
Ol-FED-01 GpNIERAL IffliS KAY CO4P4 005 51,57 !5 
0e-mss-e1 5 seer 02+Ee-2005 

("/MD) 
CLAY FpN-PI IICO 

SE7TLE1E)17 IN 51,57 !S-
ISO 

U.S . DOLLAR 

PC 760,007 000- 
21-SEP-01 GERIViNY FEDERAL REPMLIC OF $42,173 94 
3e-SEP-01 5 ao0t on I7FEpei Em 01'177' 

(EUt/USp) 
RAY FpN-PINED 

FT 35,00 000- 
01-f'EE-01 7NE11WNM6TRlT 34,352 75 

" oe-r~7-et a ]sas a-qua-zoos 
'Em/1601 
CLAY FpN-PI ICO 

34 .551 73 0 10 1 00 

Q Ivlellon Trust' 
CLAY F 

5-0670190N, 
INC . 

ewwo Safe oepm,o ma T~ cffo=y MELLON STATEMENT #1 
PART IV 

TRANSACTION REPOf1T 
MY 0001060 rub THE pmroo e1 wvE¢rn xoao Meows 31 ocroeen 2001 

AACTLIAL REALIZED 
SETTLE DAM IWE57lEIfi CV7qEW.Y GAIN/LOSS IN 
BASE 1MOIRlI BIM MT 0"5E CO57 BASE CMENCY 

0 00 261,206 So- 0 so 
17 .664 n s 

e as o 00 0 go 

I op 32 .072 68- 0.09 
<:a ss-s 

e go o eo o so 

342.173 14 a go 0 o0 



CMII-Nod! AVID 
(051/p7J) 

SOOZ-riN-LO :eeS f 10-Q3l-to 
00 0 00 0 CL 16t'9! 2L 71S T[ SGY SOOIH 1S3M0! 153NV391[1 l7-lnf-IC 

-aoo oee'sz 3d 

MId-MJ AVID 
0511/aY77 TO-13d-90 

[e0L-iMl-hl i>S[ 7 TO-13d-10 
00 0 00 0 f0 SG4'YI 10 SC6'6I D U35 563p 0] AYY 9WS41X LO-!fI!-is 

-cog cellos MA 

03611if-PRIA AVID 
(p5f1/IIn3) 

SOOZ-~-iG zoos S IO-~-00 
t0 0 00 0 ST [S7'IS n LSI'IS we NdYD7 d37]V S1W1 7VM313'J IO-Y3i-It 

-5e0 eee " 55 3d 

O3MIId-NG! AM 
10-NYf-II 

S 00 LfV'f [OOZ-lllf-91 Zoos L IO-NYf-01 
cc o -ao 6tc "zs cc 16t'vs ee IWas su¢ anm an sieuoi atiiHa to -hvr-so 

-eao eee "ag s 

0741d-IN! AVID 
l0-EYY-o0 

f 00 get =tOi-Nf-pi It !0A U-MI-SO 
01 0 -0Y OS1'YI !C OSL'fl 00 OSL'fl SQY f!0 d3X lvNOI1vN1 Y[WOIAY TO-Cil-Yi 

-000 cog-oz S 

OTIId-NGd AVID 
(M/lP131 

f0eE-711f-2I Zoos P to-43s-oz 
Be o ae o so tcv " sav an ftv'ies WIG K) ixaa`s3nro ~ re-aas-cz 

-000 00e " 092 De 

SNZ8EfT3576 ISE375a9 I95T'%w IWS6Q7"$BQ IAIf6GP'3SdC (M&(53111]RS/8mo IV3bTT jrGr_ 
Ml SSOI/Nl" /.Yi3lUIL7 y,[A~I 3yY0 3111E 31aG 3C"riL 1011dI7O53C A1]7Y1735 llpf311135 

Q3ZIlY3C W1117v MIYA 7rodi53EVX5 /tv111]VL ,vn, 
l3ntvn wais3amrs ImloImI i3nlu~4n 

/31103 14V111 _. 

SOIIDl170d G31YO11C91W _ 
NCI1"NR10! AVID 311 

ILLSLX [002 Y3pQ13p 1i N.'CI07011 0002 Y3i1CL1M IO GOiC3d 3KL WS 001000 AM 
66L 3'J1'd 111W311 NO117VSXVGI 
18-/GOI-iL 33Y0 MM 

Al laud 

L# 1N3W31V1S NO-113W `°°dw°3 "°'y P°e Iucod 'a lies amwe 

£61.0L90-SS 
.j$na.L UOf la~~~ 

'3N1 NOI1VONf10~A`dl~ 
YY 

oa611e-nad AM 
io-i3o-9z 

s >s aas necnoioc sees 9 To-ioo-v1 
o-e~ Go a -ee ess'ss >e "a 4s +s no'ss wi as vwd me ai ar~ 1o-1 

-aeo eee " ss s 

awls-xai Any 
s sr vu's eeiexite w a1exisIito USE a To- ew-fz 

Do a -e : 626-WE st ut'ac St irCac n+ nay oxi vm mid al" to- ew-tt 
-ooo sea's[ s 

02bild-HU AVID 
t OL 71'2 00/02/LO Cut 0102/SI/LO :OR Y SO-Mri-fi 

00 0 -07 SSS'Oi OS OSZ'Cf OS OSZ " Ci lM UlL 7NI YS11 NIA 01" to- UVY-IZ 
-aoo eee " e4 s 

Q.3641d-mall AVID 
f-S1 vat 00/ti/LO 00 0102/I0/01 Isig at TO-Mr-00 

01 0 -S1 i7t'f IS Ill .* OS LL7'f 114 ES d703 3254402 YIIId73GY lCtilYt-GO 
-DOD aaa's s 

1'llld-NE! AVID 
f-OG oil 00/02/N III! Ol7i/U/01 iSLY at To-MIf-go 

ee a -of stt1a oo ess " i ee I55'6 iii as amp swop v[Havm to -u .r-co 
-eeo eoo " ot s 

awli-Nad AVID 
s at Stt'i eei1eiee as ecoxneieo zeal a n-ate-to 

00 0 -OS tGt't at t55'll t1 6Sf'li 535 aV7 II U d "7 37Y [t-0l-ZO 
-aoo eae " o1 s 

Q3WId-10QJ AVID 
s Do zfs " s eoitcive as ecoxiteiee xeet v to-aa+-18 

00 0 -SG VSt'92 S[ 007'9L SL 009-OZ 5735 dsJ 1l 711 dn Mv to- V3l-Le 
-see pea-se s 

iSR38M5'356C ISEr7577 ISET35wT I17R6Gv 3570 IWf67T-3M ROD 31MIS/Hwo 16301T ~~ 
NI smvnxvs A31CIeMa umisannI Mvo 3iuas via awu noualxxaa Al:woas iN3~i~ 

¢M tlv3n lvnt3v 3nlvA wais3cns ilvnlavwm7 
12IIlVA Wd/531M6 lYNI017lO7 /MIlaaan 

/3007 1N711 

SOIlOj1710d C31VUIlU91N 
NOIlYR7110! A" 77 3N1 

II[SLW ieeZ tp¢Omo it HtX1oUt1 OCR ~ to OOIR3d 34 to! 0001000 Alb 
OOC 37Yd 1XOd3Y NOII7VSMVMI 
10-SON-ii 31Y0 Mb 



!Q Mellor~ Trust' 
CLAYF 

5-0670190N,INC
. 

Boston Sara Dep=t and Twt Camymy MELLON STATEMENT #1 
PART IV 

TRAENCTION DEPOSIT 
MY 00 1000 Fm TIE Gl7I00 DI WVE)0E4 7000 Tli011G JI OCiODER 2003 

OLIN DATE 22-NOV-01 
P"CE !O1 
Null, 

" nHIE nor caamArIaH 
rnusaLcnAhn rmerraL[os 

rnuN CUM/ 
EFFECiiVE/ (ORIGINAL LURES/PM VnL1E) 
COItfYACTWL/ 5144ES/PM V"111E 
SETTIElQff SECIYtIT' 

DE IPTIW 
TRAM DAM 

~11TE II.OClI CL:.R/SETTLE MOLD) BASE "MOIMT 

5 55,000 o00- 
1!-DEC-00 CWpIT TO PW FIOIA SF X77 53,753 56 
LO-oec-Q§ a ooox 1vevaots 

nor cw-v'NCn 
s ss.aaa oaa- 
It-J4N-Ol COIOIIT TO Plp FKY ¢ MTU 54,351 17 
23-JAN-03 4 0001 01/01/301 
31-JAN-11 

0. " v FpN-PIMCO 

S 55,000 000- 
11-FEl-01 COl91IT TO PM FwU g IffO 54,71! 55 
ts-ree-a1 s aoas ovovzau 
zt-rEe-o1 

CLAY FDN-PIMCO 
s 55.000 aoa- 
Ia-ww-o1 ro'aIr TO PM Na W WO 54,849 61 
19-Hw-01 a *Ca: 0eie912016 
Is-MNt-91 

CLAY FpN-PIWO 

5 55.000 000- 
37-MNt-01 GNpiT t0 PM ftau F MiG 54,eze 12 
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SETTLE DAM IWUESTEMi Ct8¢ENCY G[NiL055 [N 
APSE AMVNi BASE COST 0 "<E MST BASE CL%RMY 

57,751 56 53.57 50- 0 Co 
11014 or s 

54,738 55 54,341 07- 0 It 

54,441 fil 31 .639 Do- 0 go 

54,82! 12 59,777 75- 0 10 

low 



Q IUIei ion Trash CLAY FOUNDATION, INC. 

Bmwo Sale Depmt and Tr%tsc Company MELLON STATEMENT #1 
PART IV RM DATE 22-NOV-01 mAssacrxaw REPORT PAGE 303 

" car caolooo Foq 71E PERIOD et wvElOCx 20 
00 

THROUGH 31 OCTOBER :001 P25711 
THE CLAY FONA"TlON 
CONSOLIDATED PORTFOLIOS 

T11NII CoOE/ 
EFFECTIVE/ (ORIGINAL .HnYES/PM VALUE) 
CONTRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED 
SETfLppIT SECWf7Y OESOtIPTION TRADE DAM SEfRE DATE IXVESTIENT CMRENCV GAIN/LOW IN 

DAM ( 0 0 ~^~f~Cl EASE AMOUNT 0A° PIIO kT BASE QIST AM -Gm BASE CIIRRFHCY 
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09-MT-01 COHNIT TO PM FNKA ISF KTG 316,054 69 316,056 61 315,182 61- 1 go 
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11-JuL-12 6, saos e7i01/2016 

CLAY ~PIMCO 
s 323,004 aoe- 
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ul Sf S 
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s 215 .000 000- 
05-14Aa-e1 [0,4417 TO Pul FNN g IRO 213 .505 Ca 213,sos 0e 312 .245 31- 0 e0 
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MAY sm'-vjnco 

s 13e,e00 000- 
14-"uo-01 ColwiT 7a PM Pwu SF IffO 133,991 al 
19-Alp-01 7 900S 08/07/2016 

RAY FpN-PIMCD 

s 310.00e aao- 
14-sEr-41 tOw177 to rw Flou s 11to 316 .642 97 

" 20-zer-01 7 ee0s 01/01/2016 
a4-sev-ot 

nor em+-vIieo 

132,889 45 132,845 75- 0 cc 
as io s 

n+2zs 

zees is s 

1 .71 If s 

1,792 n s 
316,642 .17 soe,uo oo- a to 

KT11AL FGLIgD 
SERtE DATE [NVEYTIEMI CIRRdCY OnINiL055 [N 
BASE PIIOUHT BASE MST p&SE COST BASE CMENCY 

306,191 23 305, no go- 9 go 
fat 23 s 

305,554 69 306,000 Do- 0 00 

ee7,353 91 ee5,e43 75- a e0 

133 .143 36 132 .315 62- 9 .0e 

ACTUAL REALIgO 
SETTLE DAM [NVESi1Qlf MJRRENCY GAIN/LOW IN 
plSE AMOUNT BASE COST p<SE COST BASE CURRENCY 

3e6 .e+e 62 309,e<3 ?5- 0 00 
sa er s 

304,574 22 304,375 GO- a 00 

306,929 fit 306,093 7s- 0 00 

133.1" 41 132.6e1 u- 0 e0 



Q MellOn Trust" 
CLAY F 

5-06701gON, 
INC. 

Boston Safe Depwit and Tnuc Company MELLON STATEMENT #1 
PART IV 

TAY75ACf10N REP04T 
MY 0001900 FOR TM PFplOp Ol NOVE71lFA 2000 THROUGH !1 OCTOBER 7001 

RLIN DATE 22-MV-01 
tCLE !1] 
X257 11 

" THE cur vawmaitml 
CONSOLIDATED roahoLtos 

TAW CODE/ 
EFFECTIVE/ (OPtOIWL SXNRES/YYl v"ll¢) 
CONTY"C711aL/ 5H4RESiPPR vPl11E 
SETfLEl7717 SECURITY MSCRIPTION TRADE DAM 

DAM -(LOCAL CL :N/eE7'7L CL:i) BAM MOUNT 

s 134,040 ooo- 
14-SEP-01 COMIT 70 DIED FIAR SF WO 17<,651 u 
20-ser-oi 7 0002 e9i41n036 
24-sep-e1 

CLAY FCN-IIMCO 

5 305,010 000- 
O6-OEC-00 rnrw[r to vat Fau V WO 203,702 73 
17-LEC-00 7 0007 13/11/3050 

CLAY Fow~-Plnco 
s 155,009 aao- 
06-OEC-00 C9AlIT TO PIR Fq4 w WO 154,019 14 
13-oec-4e 7 oeaa 12/11n034 

MAY FCN-PIMCO 

S 75,000 000- 
Ot-pEC-OD COMII7 70 PIDt PMIP SF IRO 74,525 !7 
17-pEC-00 7 000i 13/01/1050 

MAY sml-v[MCo 
5 164,010 oea- 
ofi-oE[-oo cmair TO PM FWI" SF WO lsa,fe7 51 
13-pEt-00 7 000S 13/91/2030 

CLAY nk-PIMO 

S 3!.000 000- 
e6-oec-oo crnaIr to rw rwu W KID 29 .810 16 
13-0E[-00 7 000x 13/91/2070 

CLAY FCIfPIXCO 

s 15.000 *DO- 
a6-Me-0a tawIT TO PM Beau W WO 54,634 .77 
17-oEC-90 7 ooos 12i01i2031 

MAY FCN-PIIICO 

203 .702 73 201,748 e3- 0 0e 
1,953 90 5 

134,011 1< 153 .53 72- 0 00 
1,<e: ax s 

7 .525 37 73,175 20- 0 00 
ese » s 

use .+e7 30 134,634 37- 0 of 
7,355 IS S 

xs .eie a 29,362 SO- a 09 
f<7 66 S 

54,434 77 S31831 Z5- 0 Do eos s : s 

RM DAM 22-MY-01 
TRANSACTION REF'ORT PAGE 324 

MY 6001000 FOR TM PENIOD 01 NOVE70EA 3100 THl0Ul71 71 OR00ER 2001 M25711 
TIE CLAY FMNIDATION 
CR60L1011TEU PORTFOLIOS 

TNAII COVE/ 
EFFECTIVE/ [ORIGINAL 97aPE5iPM vAL1E7 
CONTRACTUAL/ 941REZ/"Y V"LIE ACTUAL RFAL121!1) 
SE'fTLF]di SECURITY DESCRIPTION TRAM DATE SETTLE DATE iNVE5T1EW7 CURRENCY GP IN/LOSS IM 

DATE (LOCAL ep/_ET7 CM ) BASE "MOIMI BASE CMOVNT 0.5S COIST ME COST BASS CVRRENCY 

s 140,000 oao- 
0e-DEC-00 rn1v1IT to PM F1au SF WO 159,114 06 139,114 06 137 ."l a4- 0 Do 
15-oEC-00 7 000x 12/01/2030 1 .626 22 s 

nor Fw-v:hco 

s 145.010 aoa- 
o1-IqV-ee CoA117 To PM PNU SINGLE 146 .269 47 146,244 43 744,04x 19- 0 00 
16-wv-e0 7 3ee: 11i0112015 19e 24 s 

CLAY Fpl-PI MCO 

5 145.000 000- 
13-oEC-e4 [OMIT To PM Fwa SF WO 147,594 14 147.5f4 14 116,132 s1- 0 ee 
la-oec-06 7 sooa 12/01/2015 1,461 33 s 

MAY c'w-vthco 

s 145.000 e00- 
12-J41-e1 c01wIT TO PM FNU ¢ Rf0 148,443 75 148,443 75 ta7,537 so- a so 
22-.lw+-81 7 51oa 01i01/2016 +06 2s 5 

CLAY "N-PI POCO 

5 145,000 700- 
07-FEl-DI COIMI7 70 PM FNI" SP IRO 141 .106 70 149 .106 70 lfl,75! 12- I 10 

747 66 s is-Fee-et 7 54u ev01/2016 
z1-rm-oi 

CLAY F'ON-PIPICD 

s 251000 ago- 
14-OM-0: e4-oec-ae cmaIT To vie rou g pro u,za1 21 u.zu at u,1e: ei- a ee 
1e-Mo-ae r so 92 12 

01/,~ 
tae 4e 3 

CLAY FpN-PI If:O 

ACTUAL REALIIED 
SETTLE DATE INVI:STWNT CURRENCY GAIN/LOSS IN 
BASE "FOINT BASF CYST ppSE [05T BASE CMEWCY 

134,631 2s is3,&96 .a7- of 
934 us 



Trust 
CLAY FOUNDATION, INC. 

MellO~ sm 55-0670193 
Boston safe Depcono ma T~t Company MELLON STATEMENT #1 

PART IV 
TRANSACTION REPORT 

PERIOD 01 l91IE10ER 2000 TMOU01 31 OCTOBER 2001 " CLY OOOIOaO FOR TE 
DE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRfJI CODE/ 
EFFECTIVE/ (ORIGINAL SIIARES/PAR VALM) 
C~ACTUAL/ SHARIES/PAR VALM 
SETTLENENT SECURITY DIESCRIPTIM TRADE DATE 

phTE (LOCAL CURRISE771E CURRI BASE AP!QWT 

S 50,000 *Do- 

I 
MC-80 CONNIT TO PM FWHA IF WD SO ."2 42 
-DEC-00 7 500% 12101/2030 

CLAY FDw-PrNCO 

3 10'ao* 000- .6-MC-01 CONNIT TO PM FIONA SF M 98.868 36 
13-DEC-01 7 S0§X 12/01/2030 

CLAY FINN-PINED 

S 301909 IGO- 
04-MC-00 COPPOIT TO PM FNKA W WO as .746 M 
13-MC-00 7 500% 12/01/2030 

CLAY FGH-PINCO 

S 40,000 gas- 
66-MC-00 COPNIT TO PM FWHA W NTO 491W3 94 
15-MC-08 7 5002 12/01/Z934 

CLAY FDNI-PINCO 

S 
245.000 000- 

.6-DEC-06 ~IT TO PUR ~ SF wo Z47,365 87 
13-MC-00 I SCOX 12101/2030 

CLAY FDW-PIMO 

S 60 .800 000~ 
06-MC-00 CONNIT TO PM FIRSA SF M 6o.s7a gi 
13-MC-00 7 500% 22/0112030 

CLAY FTNI-PINCO 

9 415,600 000- 
14-MY-01 CONHIT TO PM FlDIR SF WO 627,762 01 
16-Mv-01 7 500x 05i0112031 
30-MY-01 

CLAY FpNJ-PIHCO 

ACTUAL 
SETTLE DATE 
BASF AHINAWT 

50 .4,12 sz 

90,888 eb 

80,746 ea 

40,3415 vs 

zav .su e7 

taste 91 

423 .762 ai 

REALIZED 
CUtRENCY pa1NiL055 [N 
erase cast BASE CURRENCY 

e IQ 
151 17 s 

o eo 
sae e6 s 

e eo 
5s> »s 

e so 
:u us 

0 so 
z.eqq ei s 

e so 
vze n s 

o so 
at a-s 

IXV6TRNT 
BASE COST 

591131 f5-

sa,zxs ee-

eo,t9s 75-

4a,o9s rs-

zaa,ata as-

s+ .esa so-

4:3.e51 17- 

RUN DAM 11-NOV-O1 
PAGE 314 
M2571! 

TRAJoSACTIOM REPORT 
CLY 0101014 FOi IM PERIOD Ol NWFImEA 7000 T)pOVL71 71 OC70EEF 3103 
THE CLAY FOUNDATI ON 
COI40LIORTEC PORTFOLIOS 

TRAIL CODE/ 
EFFECTIVE/ (ORIGINAL SXNIES/PM VALUE) 
CONTRACTUAL/ S)iARE3/PAR VALUE 
SEMENENT SECURITY DESCRIPTION TRADE DATE 

DAM (LOCAL U?Y/ <_j`TLV ARI BASE AMUNT 

5 In .000 oea- 
la-MpY-Ol Cdp17 7O PM F'WNA SF WO 657,77] 14 
16-Mv-al 7 sea : 05i01n9e1 
30-MY-61 

CLAY FDN-PINCO 

s 50.000 ago- 
07-MV-00 cua[t TO PM rwu V PTO 50,630 86 
13-Mv-00 a e0x 11/01/2e3e 
i4-rev-40 

CLAY rmrPIHICXI 
s 110,000 eeo- 
07-NOV-e0 cololxT TO Plat P1ou SF WO 711.756 s: 
IS-NOV-00 a aos Ivav:o3o 
11-MV-00 

CLAY FUN-PINCO 

s 110,000 oea- 
29-wv-10 C0011T TO PW FIMi1 V WO 111.946 so 
13-DEC-00 8 000S 13/01/3030 

CLAY fm-PIMO 

s 50,000 aoe- 
x1-rev-ea cmait to vine ruin W WO 50 .054 77 
33-oec-09 8 100s 12ioti2030 

CLAY FIN'-piwo 
s 50,090 se*- 
11-J"11-II COIF I7 TO P1A1 F1P4 W PTO S11453 12 
16-JaN-11 a esas "1/0l/30]] 
I7-JAN-01 

CLAY FDN-PIMCO 

REAL IZED 
INVESTIEN7 CURRENCY GAIM/LMS IN 
BASE COST p&SE COST AA2LSj&EQHa 

433,400 39- 0 so 
573 75 5 

50,484 37- 0 Do 
]Ii 49 5 

50,630 sa 

111,353 s2 111 .065 62- 0 0e 
267 to s 

111,+46 4e u1, us 12- 0 of 
S 693 36 

54,8e4 77 50,542 sa- 0 00 
axzns 

S1,453 12 30,4128 12- 1 Do 6u so s 

41M DATE 22-NDV-01 
PAM S15 
112571 I 

ACTUAL 
SETTLE DATE 
APSE AMOUNT 

(35,977 14 



IYie~ion T/'~,J$t~ 
CLAY 

5-06701gON, 
INC . 

Boston Safe Depmt and Twt Company MELLON STATEMENT #1 
PART IV 

7RY6"CTION REPORT 
MY 0001000 FOR TE PFAIOp $l IAVE7mER 3000 TWO" 71 OCfOlER 2001 

RRON DATE 22-NOV-41 
PAGE 717 
N257II 

" TfE CL "Y FollmPTION 
COYSOLI04TEE PORTFOLIOS 

RAN Cpl/ 
EFFECTIVE/ (ORIGINAL LNRES/VI1R V"LlE] 
CmIIR"CTUPL/ 910AE5/PYI VGLVE 
gTTLE11F7fff YCIWIT' DESCRIPTION TRADE DATE 

DATE (LOCAL pR/egTTlc MP) SASE "MONfi 

s 111.980 eoe- 
11-J41-ol C9MI7 70 FUR PKU W WO 113.261 33 
4-jaw :1 a ous ovovxos1 
!7-JY1-II 

CL4Y FON-PINCO 

s 30 .000 ago- 
12-OCT-84 cmart to rw r'WA w WO 30,656 25 
13-wov-o0 0 50e1 11i01i2059 .
.V-

CLAY cm-rtnro 

5 655.000 000- 
IS-GCf-00 COMMIT TO PLR FlA " SF IRO 414,775 ]f 
13-wav-ee 6 5002 11i01i2030 
14-MV-00 

MAY Fow-vInco 

s 120,e00 ee0- 
u-rye-e1 caa:r iv FM wu 11 sF Mrc t16.su ee 
20-1 -01 6 000: 82i2012931 
xa-tee-a~ 

CLAY fW-PINCG 

s 120 .004 
00 a- 1. -e1 cmwIt TO PM oou 11 w HID 117,797 50 

zz-w-e1 4 a4aa 63i2ei2031 
z1-qua-o1 

cur rmi-rrnm 

5 
12e,0e0 

00 
o- 

x7-lWe-01 ccmir TO PM cNw" It g WO 117,665 62 
2e-eve-91 6 0002 04n0n031 
o2-MAY-ol 

CLAY FON-PIMCO 

64,775 51 466,753 13- 0 PO 
177 n-s 

ass 75-s 

1,373 ea s 

s ee-s 
117.665 62 117 .675 do- 0 10 

RUN DATE Z2-NW-01 
TRANSACTION REPORT PAGE 518 

MY aoateoa FOR IM vmIoo ei Wv[neca zooo mown e1 acTOecn 2001 Kurll 
M CLAY FOIJWDATIOH 
CONSOLIDATED PORTFOLIOS 

Taaw CODE/ 
EFFERSVE/ (ORIGINAL 51VJIE5/Y "R V " LIEI 
CWlIRACiWL/ 944E5/PM VALIE "CiWL FFJLIIFL 
SETRpp77 SECWITY DESCRIPTION TRADE DATE SETTLE SITE INVESTIIf]R CMRlEWCY GAIN/LOSS IN 

OpTF (LOCAL CV0.R/SETTLE [IIRRI BASE "MOIMT 10.5E AMOI1N7 BASE CAST !ASE COST BASE Cy~FU`y 

5 13 .000 000- 
13-JIAt01 CaM1i7 70 PM OWW III SF WO 117r<12 50 117,413 50 176 .300 00- 0 .01 
20-Jlftel 6 a4oi 06/70/2e31 1 .312 se s 
29-JUN- 01 

CLAY FDN-PIML9 

s 65 .000 oao- 
1a-tee-et crnwiT to PM cwa 11 5r irta 64,353 12 64 .553 12 64,563 28- 0 of 
20-cE.e-e1 6 5001 12/29n031 10 16-s 
z :-cee-fl 

CLAY M-PI NCO 

s tzs.aoo eaa- 
1s-rya-oj cawIr TO PM oau 11 sv WO tza .saa +e asses +e 3x3 .+o6 zs- o e$ 
20-fED-01 6 Sao: e2/1e/2031 522 27-s 
t2-FED-01 

CLAY FON-PIHCD 

s iu .oae Goo- 
t5-IVs-al Cmolir TO Pl9 Gwln II Y wfG 124,995 11 124 .995 11 123,437 SO- 0 .00 
22-MM-01 4 5007 07/2e/3031 1 .557 &1 5 
a-wa-a 1 

MAY FDN-PI NCO 

a 65,400 oao- 
u-eva-et crnntt to vw oau 11 sF WO 66.491 19 64,492 19 64,399 62- 0 so 
2e-ova-e1 6 soon 04/20n0e1 141 57 s 
02-MY-01 

" CLAY NI-PIMCO 

5 125,000 000- 
16-"P11-ol [OMIT 7o PM opn 11 SF IffO 124,e57 61 174,037 61 I :4,e47 75- 0 00 
23-AM -01 6 500s 04/30/3071 701 16-5 
02-MY-01 

MAY FGN-PtIRG 

ACTUAL ~L ] IIL 
SETTLE DAM INVES71Rff CUIRENCY WIN/LOSS IN 
BASE AMOUNT BASE COST pqSE COST p ceCMUENr 

113.261 33 111,e21 e7- o ee 
1,43 46 S 

50,&56 u 50.656 u- 0 00 

116 .3n Do 117,018 73- 0 go 

117 .7e7 s4 116,212 se- a is 

Adak 



CLAY FOUNDATION, INC. 
M2ll01'3 Trus' ss-os7o1ss 

Boston sera Depmic and Twt ComPmy MELLON STATEMENT #1 
PART IV 
MUSaCTION REPORT 

MY 6001000 FOR, TIE PERIOD O1 If1V00ER 2400 TIBOUOI !I OCTOBER 2001 

RUN ooh zz-ww-oi 
PAGE: 711 
1425711 

" THE CLAY FOLDIDATION 
CONSOLIDATED PORTFOLIOS 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL SIWES/Pi1Y VPLIE) 
CONTVKfWL/ SHAJMS1PAA VALUE 
SE'f7LETmlT SECMITY DESC7tIPTla~ 7A~OE DATE 

047E IlOL1L CORR/SETTLE [114Y7 BASE PIIOIINT 

1 125,000 000- 

I 
7-MY-41 CmV11T TO YWI fwd l[ SF NTO 13!,!57 ~2 
11-MPY-01 6 5002 05/15/1031 

MAY NN-PIFCO 

oao-s 130,900 
:t-~uv-et cmw1r TO PR cwu 3[ sF urc t3e.1 :1 e7 
2e-Jw-n 6 soo: 04i20n0e1 
z, -JUN- 

CLAY rvavIMCo 
s 125.e00 000- 
14-Juw-e1 rnwir TO vw cwu 11 SF NTO 1251117 11 
:e-Jai-e1 4 seo: ou2e12031 
29Juw-oi 

CLAY F1114-PINCO 

s 65,080 ooo- 
ts-run-ai cmart TO rw cw It sr M 65,081 u 
20-gun-61 6 seas 06120n0e1 
29-JUN-41 

CLAY FTN-PINCO 
s 123,060 090- 
is-quo-01 caMcr TO rw wa a sr PTO Iu,eza 31 
21-Auo-01 6 soo: 0en0n031 

CLAY FGN-VIXCO 

s 130,0e4 Goo. 
is-Aw-e1 cmwcr m nm mae 11 W WO 130,"3 12 
21-qua-01 4 soox ae122i2031 

CLAY FW-PI11C0 

130,121 87 128 .862 So- 0 00 
1 .u+ n s 

I .sxe 44 z 

751 36 a 

eye 44 s 

rte u s 
130.853 12 130 .162 So- a 00 

RM DAM 22-HOW-41 
TRANSACT ION REPORT PAGE 320 

MY 0911090 FOR TIE PERIOD 01 NOVFJmE0. 1000 TIYIOUGN 71 OCTOBER 1001 M35711 
TE CLAY FOUNDATION 
CONSOLIDATIED PORTFOLIOS 

MAN CODE/ 
fFFECi[VE/ f011t0[NAL SHRGES/]Ri VPLIEI 
CONTRACTUAL/ 9WIESiPM VALUE "RWL OEALI3ED 
SETT7.OOf1 gCV4]TV DESCRIPTION MADE 0.7E SETTLE DAM [NVES71O77 CVRYENCY 0"iHiL455 IN 

DATE [LOCAL [1160./SETTLE CM) BASE "lqONT 005E AMOUNT laSEN57 p"SE [057 A&&-GM&HEbZV 

s 65,000 flaa- 
IS-nUO-Ol CON11T TO PV4 b7IN fi SF NTL 65,426 5" 63,426 Sf i<,177 69- 0 00 
21-nU0-01 6 Soui 0li10/1011 446 47 5 

CLAY F1714-PIXCO 

7 130,000 000- 
v ~r-o1 rnwtr TO rw aw I g oases 7s arse IS 117 .375 Do- 0 00 
21-lur-01 6 004x osn5120e1 1 .0e1 u-3 

CLAY FDH-PIHCO 

5 65,000 000- 
q-IWV-01 C7K11T TO PIGI OM" I SF 14T0 64,466 80 44.464 so 64,314 62- 1 00 
21-NY-D1 0 507 05/15/701 76 Is s 

CLAY FON-"IMCO 

s 125,000 
li-JRN-OI COq117 TD PM GIYI" SF WO 127,745 ]1 1]7.765 Sl 121,55f 69- 0 00 
23-JNI-07 6 5002 01/15/3071 710 62 9 
24-JAN-41 

CLAY "N-PINCO 

s 123 .000 na- 
15-Juu-e1 cawtt TO nm oau sv HIS Izs.i7a 90 Iu,ve 9e 124,804 6s- a 00 
34-JUL-01 6 5I0: 07/15/2037 366 21 5 
u-Jm-u 

MAY rmi-rIHCo 

e~o- s 65,000 
" 11-JUL-O1 CO'OIIT TO PIR GWN SF IRO X5 .109 Id "S,lOf Is t4,11! 75- 0 00 

2G-JUL-01 6 SOOT 07/15/7071 1)0 .7 5 
25-JI11-01 

CLAY FON-PINCO 

ACTUAL QEALIIID 
SETTLE DAM IXVESTIF]fT CINNENCY WIN/LOSS [N 
BASE PMOIMI BASE COST BASE LOST A&U-SISR16M 

125. 857 42 123.867 19- 9 go 
f 77-5 

10,117 19 123,593 75- 0 go 

6s .aeI u 64,329 69- a 00 

12S,e20 31 124 .+21 e7- 0 0e 



~~ CLAY FOUNDATION, INC 
Q 'e'll0n Trust 55-0670193 IV7 

MELLON STATEMENT #1 
Boston Safe Depoont and Trust Company PART IV 

TRANSACTION REPORT 
MY 4001000 FOR THE PERIOD OI M11E10ER 2000 TYIOU411 31 OCfOpEA 3041 

RUN DATE 22-MY-41 
PAGE ;2l 
1115777 

" THE CL >Y FOUO"TSON 
C060LIN7ED YOI7FULIOS 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL 51NYE5/Pi1Y VALUE) 
COxiAAC7LWL/ %WKES/P0 VALUE 
SETfI.E]Q)fT gCVRITY DE IPTION TRADE DAM 
DAM 1 L p0/ccriLF mp7 BASE AMOUNT 

9 1!0,001 000- 
30-JUL-t1 LOHIT TO PM GIMP SF IRO 150,21 48 
3a-JUL-71 6 30e: 07/IS/2031 
u-Ju~-u 

CLAY FZN-PIWO 
3 130,000 000- 
l9-ZEP-41 0010117 TO PM OqA I SF MTO 137 .19e ee 
24-sev-41 6 5002 e9n3n031 
u-zer-n nor FDN-viMa 
s 

4s
.eoe eoa- 

ti-zer-o1 cawIr TO PM oan z w WO 66.081 64 
24-SFl-41 4 30a: 41/1512e31 
u-sfr-n 

CLAY F7N-/IMCD 

s 125,018 eoo- 
GS l7-SEV-el CWMIT TO IVR clM0, I SF 1179 127,231 

24-ser-e1 b sons 09i15i2031 
zs-ser-0l 

MAY FW-PIMCO 

s zu.ooo ooa- 
u-ocr-ae cwwIT TO rim cwu W WD 229,Z39 06 
20-ww-04 8 900: 11n5n0e9 
21-wv-o 

CLAY tvu-PI Pca 
3 145.0ee 009- 
26-xr-0e cnMIr TO PM woa 5s nro 147 .673 44 
20-rwv-0e 8 00e2 Iiitsi2030 
21-wv-40 

CLAY FnN-PIMCD 

132, Its a3 134 .52a 12- 0 go 
1,671 71 s 

atr se s 

1,723 64 s 

78 31 s 

147 .673 44 147,673 44- e .40 

RUN o« :z-wv-et 
7RRN5 "RION REPORT PAGE 332 

MY 0001000 FOR THE PENI00 07 WVpOpI 2000 TlGOU71 Sl OCTOBER 3701 X25731 
TIE CLAY FOUNDATION 
CW60LI0" TEO PORTFOLIOS 

TIiWI CODE/ 
EFFECTIVE/ (ORIGINAL SIURES/VM VALUE) 
CONTRACTUAL/ 5lWES/VYl VALUE 11CTt1AL REALIZED 
SE7TLQENT SECWITY WSC9IPTION TRADE 0.7E SE7TlE DATE INVESTENi CVYRENC " GAIN/LOSS IN 

DAM 1 0 A °Q/«^~f nY) ! .LSE AMOUNT BASE MOUNT BASE COST !"5E COST !qafflCFY[V 

4 15 .000 000- 
14-NOV-00 CpMiT TO PVII OqA SF KO 96,773 d7 6,777 03 96,751 54- 0 00 
30-NOV-00 0 000 : 11/15/3050 72 27 5 
21-NOV-00 

CLAY PpN-PIMCO 

s 30 .900 ooo- 
3a-IlaV-ea CaRltr TO PM taw " SF MID 50,949 u S0.949 22 50,921 117- 8 of 
20-NOV-00 8 0007 ]1/15/3070 37 15 5 
21-NON-00 

CLAY F"DW-PINICO 

s 85 .000 ooo- 
u-rmv-oa caMIr to rw ewu s ~o ee,ue a e&,tts tv 66 .393 is- a oe 
20-Nw-00 6 080: 11/15/2030 19 t2 s 
21-MV-00 

CLAY F104-PIICO 

s 40 .000 oao- 
16-Npv-00 COIpiT TO VIA1 GAIN, SF PTO 40 .759 !7 f0,751 37 40,762 50- 0 00 
20-NW-00 . 700i 11/15/3050 3 15-5 
it-NOV-00 

CLAY M-PINCO 

a 40,000 ooo- 
:1-ww-ee cmwtt to PM asu sF WO 40,762 30 44,762 30 4017n .00- 0 go 
21-yo04 a 000s 12/1512030 e7 50 3 

CLAY M-PIPIC0 

" s es .eeo eoo- 
:1-rmv-oo caaIr TO PM oauA ¢ Nrtv ec,s+s Is 96,593 rs e6,sae ax- a 60 
20-DEC-00 s oea : IV 15/2030 33 is s 

CLAY FDN-PIHCG 

ACTUAL REALIMD 
SETTLE DAM INVESTFHf CWYpRY GAIN/1055 IN 
BASE AMOUNT BASE CAST BASE COST BASE CURREMy 

130,421 40 131,716 07- 0 00 
614 U 5 

66,181 64 S31264 go- 4 as 

127 .231 43 1 n.507 81- 6 of 

229,2ee e6 229,21e 75- 0 0e 



/~ ML~~OT1 Trust' COY 55-06701gON, 
INC. 

Burton Safe Deposit sod Twt Company MELLON STATEMENT #1 
PART IV 
TNY6"RICN ¢EPOR7 

MY 6001100 FOR THE VIXIOO 01 NGVEllmpi 3000 TIQOUQI 71 OCTOBER 1001 

RUN ogre 22-WY-el 
PAGE 323 
M2571I 

" THE CLAY F017mPTi01 
CONSOLIDATED vaRhaiios 

rna, twee 
EFFECTIVE/ (ORIGINAL. SH4NE5/PM VALUE) 
CRRR"RWL/ SHAJMS/PM VALUE 
SEfTLF1pfI SECURITY DESCRIPTION TFME DAM 

DAM (LOCAL [LR0./SE??!E [L: C7 BASE AHOUNT 

s 541000 eoo- 
21-uw-oo c011477 TO PU4 4NIU W WO 501945 31 
20-DEC-00 8 Son 12/15/2030 

CLAY FW-PINCO 

S 15,000 000- 
L-wav-Ot COIp7T TO PM OqA SF IRG 96,788 67 
20-oEC-0e 8 saes 12i2512e70 

CLAY NI-P31fA 

s 160.000 400- 
ZS-OCT-Of caatt TO PM "LM W WO 169,621 87 
13-rwv-00 6 ooex 11/0112030 
14-MV-00 

CLAY vmaPINCO 

s 90,000 aao- 
ea-wov-ee caaIr TO vw FHLHC SF WO a4.285 59 
13-ww-e8 6 ee1s 1110112030 
la-NOV-oa 

CLAY Furl-/7100 

S 55 .000 000- 
14-g1-01 COSIIT TO PM "LM SF iff0 5<,GGt 52 
v-ser-ol 6 ooox avoinom 
n-s[r-o1 

CLAY FDN-PI?1CO 

s 200 .040 aoa- 
14-SEP-01 m101I7 TO PM FML1C SF IRO 790.563 50 
17-SEP-91 6 0011 07/01/1031 
n-scv-01 

CLAY cw-vuso 

16 .788 67 16,692 19- 0 go 
u ae s 

1,870 ea s 

a :i e7 s 

1 .063 47 s 

4,216 !! 5 
118.562 50 194,263 62- 0 Go 

RUN DAM 32-NOV-01 
TV~16~Ri0N REPORT PAM SZ4 

MY aoeiaoo Fart THE rEnIoo of wwUEn zooo THROUGH st ocTOeF.n 2001 nu711 
THE MAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TOM CODE/ 
EFFECTIVE/ (ORIGINAL ~6/VM VALUE) 
CONTRACTUAL/ SXMES/PYI VALUE ACTUAL NENIIgD 
SETTIEXpIf SECURITY OCSOtIPTILN TRADE DATE SETTLE DAM INVESTMENT CURRENCY OYIW1055 IN 

DAM ( LOCA L AR/SETT F U?Rl DAM A1101MT BASE RIIOUM BASE MST GCSE LOST p 

s 99 .044 oaa- 
tf-SEP-ol CaMIt To >lR MW SF 1rtC e7,17e lz 81 .128 lz e7,ls6 25- a ee 
17-SEP-01 6 0001 01/01/2071 1,771 07 5 
l7-SEP-01 

CLAY FVN-VIIICO 

s 355,040 ooe- 
04-OCT-ol COq11T TO PIYI FMLXC SF WO 73,577 37 73,577 33 ]57x454 64- t 01 
is-at-41 4 50x 10n112e31 4 .742 se 5 

CLAY FON-PI140 

5 110 .000 000- 
06-NOV-00 fAN14lT To PW FXL11C SF KID 134,640 16 134,660 14 15<,002 01- 4 00 
IS-NOV-00 c soox titio1izaeo 377 as s 
14-MV-80 

CLAY F1XN-PrWG 

s &s .no oos- 
o6-lav-oa Co114Ir TO Pul FHIMC SF 1176 63 .437 93 62 .427 93 62 .252 73- 6 as 
13-wv-e9 6 500z ttiaIiza3a 175 20 s 
14-MY-00 

MAY rvN-rata 

5 125 .e9e 0ee- 
06-wv-e0 rnwtr TO vw sec 5c era 120,053 71 12e,053 71 119 .746 e9- 8 00 
13-Mv-84 6 Saas 11/01/20ee 307 62 s 
14-MV-19 

CLAY FDW-PIMO 

s 215 .90 
0 

aee- 
04- " UO-81 CWMI7 70 Put MK g 1170 214,470 90 214,470 71 313.077 !5- I OP 
13-AUG- 81 6 500x 0ei01/2031 2 .395 55 9 

MY FIW-PIIi9 

ACTUAL pEFLfIED 
SETTLE DATE INVESTIEHT CIWAEHLY UIN/1055 IN 
E"5£ RIIMMT 9FSE COST APSE [05T B 

3e.+43 31 50,906 23- 0 0e 
39 so s 

169,621 e7 167,751 5e- a 00 

e<,v3 5+ e3 .e6> >2- 0 00 

54.4e6 52 5e .425 03- a 00 



~ nnellon Trust CLAY 
F55-06701gON, 

INC 

Boston Safe Deposit end Tnuc Company MELLON STATEMENT #1 
PART IV 

TFNISaCTI~ REPORT 
MY 6001100 F04 T7E PERIOD 91 XOYEIOEA 2400 TlOfOWI !1 OCTOBER 7001 

RW DAM t3-NOV-4l 
PAGE 7u 
1125717 

" TIE MAY FOVNO"iION 
CONSOLIDATED PORTFOLIOS 

TRN1 CODE/ 
EFFECTIVE/ ICRICIWL 9WtE5/PK VALUE) 
CONTRACTUAL/ SIUPES/YM VALVE 
SETTLElmf1 SECVRIT' UESCRIPTICIN TRAM CAM 

DATE ( oyec,T~m`j BASE ANMAIT 

s azs,aaa aao- 
o6-Aw-ot cmatr TO FOR rmuc W WO 423,472 66 
u-Auc-91 6 saes een112031 MAY 

Fow-rtNCn 
s 215 .eee ee0- a7-sev-01 rawrtT TO Pill sue sF Kro n6.+ae as 
17-IMP-01 6 Sell 49/0112051 
]1-SEP-01 

MAY Fp14-IIMLO 

s 160,000 eoo- 
e6-NOV-00 cmalT TO vat rNlnc sF WG 156,706 ZS 
13-wov-aa 7 Doll 11111/2050 
14-NOV-44 

CLAY FIRI-PIMCD 
s 55,000 gas- 
06-NOV-00 coMIr TO rw FN%.HC SF no 53,992 15 
13-MM-00 r Doll lIfOl/2030 
14-MV-00 

CLAY FpN-PIMC7 

s 30,000 oaa- 
a6-xov-oe crnatr to PLO F14uc W WO 29 .3a2 42 
u-wov-oo 7 goes 11/11/2030 
t,-uuv-40 

CLAY FDR-PINCII) 
a u.oea ooe- 
e7-Nav-ao rn1v11T to PM MUC SF 24,161 t1 
13-wv-00 7 500 : 11i81iz9ee 
u-wov-99 

CLAY FON-PINCO 

216,+40 44 21e.es7 e1- 1 so 
3.090 63 IS 

ssh u s 

zu s+ s 

u u s 

u 61-s 
10 .9.1 71 1 .176 S2- 0 01 

RLIN DAM 22-NOV-01 
PACE 32b 
nunr 

TRAMACTION IMPORT 
MY 0001000 FOR TIE PER 100 01 NWf710FR 7000 TIWOUUI 71 OCfOBEA 3001 
1`412 CLAY FOLROIATION 
CWSOLIO"TED YORTFOL704 

TVAN COLE/ 
EFFECTIVE/ ImICi14l SIYRES/PSA v"LM7 
CONTRACTUAL/ !tKAJOESIPAR VALUE 
SERLDEN7 SECMITY DESCRIPTION TRAM DAM 

DAM (LOCAL AQiSE17L AR) BASE AND 

5 !5,010 000- 
o7-NOV-00 COM17T TO PW FHLXC SF 34,946 68 
17-+ov-40 7 5001 11/01/3030 
16-NOV-00 

5 
2CLAY FIRI-PINCI) 
45 .060 000- 

II-JAN- 01 COIpiT TO IVF FXIhC SF 249.746 er 
14-JAN- 41 7 sons 01101i2e31 
19-JAN-41 

CLAY F9N-V3NC0 

s 24,010 aoo- 
17-pEC-00 ALNEUA CORRIDOR T11/J5N FIRM 18 .967 00 
21-CEC-00 6 1600 : 10/01/3017 OD 01/e1/97 

CLAY FpN-PIMCU 

5 60,000 e00- 
25-J41-01 "LlMITSWS INC SR M 64 .435 50 
39-JAW- 01 8 7aas 05/01/20 30 DD 03199/00 

"AT FCN-PIIRA 

s 101060 loo- 
04-OCT-01 cmwtt m rui MPs GOLD g 90 .291 eo 
15-OCT-01 6 Doll 10/9112031 

CLAY FDN-PIPK:c1 
s 55 .000 eoo- 

" oc-ocr-ol CO'MI7 To PM FNl11C GOLD 5F W'w 44 
Is-aCT-ol f DOOR 10/01/20 31 

CLAY FUN-PIIICO 

us 44 54,364 as- 0 of 
us se s 

ACfWI RE"L[IID 
SETTLE W1TE IINESTIRlf CW7pCY GIN/LOSS IN 
BASE MOIMT lYSE COST ppSE 0057 BASE CLRRFNC" 

416.477 46 418.853 12- 0 so 
1,617 Sf 3 

154,7e6 u 154,150 Do- a Do 

53 .902 15 53 .676 56- a so 

29,382 42 29,287 SO- 0 so 

ACTUAL PUZALIM 
SEffLE CITE INVESTIENi CUY0.ENCY GAIN/LOSS IN 
BASE "MOWT SASE COST 1A19 -= 

34,946 " 0 34,98t Ot- 0 t0 
s: se-s 

24e,746 87 247,ul e1- a u 
2,526 s6 s 

1e,767 so 19,945 AD- a 00 177 40-L 

64,4m so 59,4162 to- 0 so 
1 .573 e4 s 

90 .291 eo ee,~as a- ~ e~ 
1,367 5a s 



CLAY FOUNDATION, INC. 
Mel10n Trust 55-0670193 

Boston Sate Deposit and T'vat Company MELLON STATEMENT #1 
PART IV 
TIZA11SACTION REPORT 

cLV cootoeo Fan t1E rFa7oo oI wvEPeEft zone iwtauGH 31 xroaFn 2001 

RW DAM 32-NOV-01. 
PAGE !37 
M25711 

" THE MAY FONIG11T701 
CONSOLIDATED PORTFOLIOS 

MAN cow 
EFFECTIVE/ (ORIGINAL 9WES/PNt vAL1E1 
COMRCRWt/ SIWES/YPR VsL1E 
senimrr secmrn oes(sIrrImN MADE DATE 

DAM 1LeL pP/SETT AR) BASE AmtfifT 

5 200,00e e0e- 
e4-OCT-01 [WwiT TO Pill FXLMC GOLD g 204.703 Iz 
15-at-01 A coax 10i01n931 

CLAY M-PINC 
s 

5:' 
eao goo- 

.5-JAN-01 C0w17 TO Pill "LM GOLD V 53,865 62 
16-JINN-01 t 000 : 01/01/2071 
17-JAN- 

CLAY cmi-veto 

s 12010 
60 

eoa- 
es-Ja+-oi cmnRr TO Pw "I . =to SF 117,637 50 
16-Ju1-e1 6 4e9a 91i0112031 

CLAY pw-PIHCO 
s 19.900 ad*- 
OS-JAN- 01 COM117 70 PM Fl1UIL GOLD SF !l .310 00 
16-JM-n 4 aaas 01/01/2051 
N-JUhq 

CLAY FON-PINCO 

s ss.ooa Goo- 
31-JAN-01 cmwcr m rw riuc GOLD SJFK 53,731 27 
1:-tee-o1 6 0002 ov0112031 
a-r[e-o1 

CLAY FUN-PLHCO 

5 130,000 000- 
71-JNI-01 COroIIT TO Plot FMLMC GOLD SFN 117,229 69 
tz-cEn-o~ 6 aaa: e2101/29e1 
zz-ran-oi 

CLAY "H-PIMCO 

!70 !1-S 

¢M 0.7E 77-NOV-O1 
TRYISACTiON REPORT PAGE ]20 

MY GOO30a0 FM TIE PFAiCC Ol NOVFIOER 2006 TOIOWl7 71 oCTOBE4 3001 1425711 
THE CLAY FOUNDATION 
CONSOLIDATED P0RTf`OLrw 

MAN CODE/ 
EFFEC71vE/ (ORIGINAL LucES/vM VALUE) 
CONTRACTUAL/ 91MES/YM VALUE ACTUAL REA,LIM 
SEfTLElET1T SECURITY DESCYIPTION MADE CITE SETTLE DAM INVESTlQIf CNiRplLV GAIN/1055 IN 

DAM (LOCAL BASE " IIOIINT BASE CMOIIN7 BASE MST M EL= !ASE CMRd[Y 

5 10,1104 ofo- 
e1- .luh01 cmw7r TO Plot FHlnc Gate SPIN e7.ua n er.ux v ee,ln e7- o eo 
12-fEG-01 6 600f 03/01/1071 241 10-5 
33-FEB-OI 

CLAY FpX-IIIC7 

s 50,000 eaa- 
OS-MM-41 CGM17T TO Plot FNLRC GOLD SP 77,956 as ».s54 u 70,800 eo- a go 
1e-W-11 6 000s 6ei91n0e1 43 75-3 
Is-i1M-I l 

CLAY FON-PI11C0 

s 53 .000 e00- 
0541W-et Cmv1tT To PEA F1RMC GOLD SF s] .616 al 53,616 41 53,642 IS- o so 
33-IW4-01 6 Dogs 07/01/3031 25 70-5 
IS-W-01 

CLAY FUN-PIFICO 

3 120 .0e0 ooe- 
03-MAY-e1 Cw17T TO rw FXLN[ GOLD 5F 116 .961 u 116,981 25 117,037 so- a as 
13-W -01 6 e102 03i01/2031 34 z5-s 
is-MK-aI 

CLAY Fml-P11fA 

5 90,000 ooo- 
OS-iY4-O1 COV11T TO PM F11LMC GOLD SF 07,7!5 94 p7,7SS 74 !7,731 07- 0 01 
13-w-e1 6 oeaa 03i01f2e31 14 07 S 
1s-waa-off 

" CLAY FUN-P1140 

s 
1e

.ooo 
'09- 19-AM-01 cmwcr TO rw Errant GOLD W 117,542 se 87,542 se $7 .6e7 SO- o of 

16-MA-01 1 000 : 04/01/2031 94 92-s 
te-rata-at 

CLAY ~PIRCD 

ACTUAL REALIM 
SETTLE DAM [11VE5T1Elf1 NQQENCV GIN/1055 IN 
BASE ANourrt erase COST erase cost BASE CMENCY 

2ee,703 12 19e,1u 4111- a e0 
x .sve u s 

53,065 63 53,477 0O- 0 00 
1,sys 74 s 

117,637 50 114,57+ 04- 0 ee 
3,098 44 5 

ea,zao et es,s6o 5s- o 00 
3 .337 45 S 

S3 .730 27 53 .4140 44- a Go 
ue v-s 

117 .221 61 117,600 Go- 0 00 



n7~ ' CLAY FOUNDATION, INC. 
IY9~~ioj'~ TrUSt9'' S5-0670193 

eawo set. nepasic and Tme c=pmY MELLON STATEMENT #1 
PART IV 

TRANWTION REPORT 
MY OOC1000 FOR T7E PpfI00 01 I~ER 7700 TiYtOYGH 71 OCTOlER 7001 

DOW DATE 22-NOV-11 
PAM 327 
M2571I 

" THE CLAY F017A"TION 
C0160LIMTFD PORTFOLIOS 

TRYI CODE/ 
eFSECrIVE/ (ORIGINAL saaESivae v"LIE) 
CONTRACTUAL/ 51WIE5/PYI V"LIE 
SEITLOR+f SEC17tI7Y OESOIIGTtON TRADE 787E 

DAM (LOCAL CW0./SETTLE CVRR7 BASE AHOUNT 

s 20e,0e8 e0e- 
!0-RPR-01 CWM7T 7D PUR MLIC GOLD W 194,914 06 
u-era-01 6 e0e2 e4191/2e31 
18-AM-01 

CLAY FIN4-PIFICI) 

S 55 .001 go*- 

i 
APR- :I COPHIT TOJPM ~ COLD W 53,418 55 

ll-Am- 1 6 00 84 
4 
1/2051 

Ia-APQ-OI 
CLAY ~PIFICO 

a 90,0*0 000- 
03-MV-41 COMIT TO M ~LFIC COLD W $7,535 55 
14-4%AY-01 6 *COX 9519112951 

CLAY PCIFPI160 

s Wool ooa- 
O7-lWY-01 COIMI7 70 PM FNLMC GOLD SF 57 .511 17 
14-w,r-11 

6 
coos 0510112031 

cuv ~rt. 
s 215.0ee 000- 
03-Mv-01 caintr to PM rrLnc COLD W 214,042 38 
14-Mv-01 6 004: 05i11/2031 

CLAY FDN-PIMCO 
s 201.804 aoo- 
a3-iuv-a~ rnw~xT to 

PM 
rrnnc COLD ss t+a,sxs 14 

1a-wn-o~ 
6 

ooe: 
e5ie1/ 2e31 CLAY FM-PIICO 

53 .61e u 53,556 n- 0 Go 
t: se s 

94 9s s 

as a-s 

m u s 

to e6-5 
194,S23 44 194 .6a7 SO- a Ot 

RUN CAM 32-NOV-O1 
PAM !30 
Move 

TRA14"CTICN REPORT 
cLv aooteoo FAR TM rwIoo at w~ 2000 THROWN 31 OCTOM 2001 
TIE tt"V FOIOIp"Timi 
Cm60LIM7EG PUITFOlI75 

TliYl CODE/ 
EFFECTIVE/ (ORIGINAL 51W1E5/P4t V411E) 
Cm7TNACN"L/ 9W1E5/VA4 VALVE 
SETTLEImIT SE[IRiT' GESOtIP710N TRADE GATE 

~"TE f A pe/e[77 CM) CASE Amm]UNT 

s ss,oao aoo- 
e6-via-et caa:r to run gnus sic sF wm 53,397 27 
17-JIw-01 6 00e2 16/11/Ia71 
1"-JW-01 

CLAY FUN-PIIIW 

s 2e0.000 000- 
06-JUN-01 COMIT TO PM FHLNC OLD SP WO 374,177 07 
13-Juw-01 6 epos 06ie112e31 
Is-iW-01 

MAY FEN-r11so 

S 70,000 000- 
a6-Jw-at crnatt TO vw ~uc can 5F Kro ev,s» e4 
17-Jw-01 6 oaox 46/e1/2e51 
1"-JIDI-01 

CLAY FpN-PI MIL 

s 33 .000 ooo- 
x9-Jw-ei ca,n :r m PLAN cirtMC OLD sv rtrc 52.952 54 
u-JuL-03 6 ee0s 17i11n031 
18-JM-at 

CLAY FGN-PI R9 

s 200.000 004- 
37-JW-01 COMIIT TO PM FTRK OLD SF IffO 377.171 0] 
u-gym.-ot 6 GOO: niov:ut 18-JUL-01 

" CLAY M-PIPICO 
s 90.000 eao- 
z9-Jw-a1 cawIr to Pun ~ OLD W WO 86,702 34 
16-JM-01 6 040s 07i01/2031 
to-na-61 

CLAY FON-PINCO 

174 .177 e7 174,1e7 so- 0 ee 
IS f]-S 

7 ee-s 

ue n-s 

11178 1s-s 

us a-s 
e6,702 34 eraser se- e u 

ACTW'L REALIg..7 
SETTLE DAM IWESTPOENT GAIN/LOSS IN 
DAM YIOIM! BASE MT 80.5E COST p0.5£ [IIrtpENCI 

114,716 01 171,750 00- 0 00 
164 as s 

ev .3e3 u 07,440 62- 0 to 

53,511 13 53,556 n- 0 go 

214, 442 5a 213.790 62- 0 go 

ACTUAL RIEALIWO 
SETTLE DAM IINESTIFNf CMRENCY GAIN/LOSS IN 
B "5£ "IIOIMT -AM -12m sAeesp-u S"5£ [IRFpRY 

sa .3+r v m .ue 7s- o to 
21 4e-5 

a7,377 34 87,384 37- 0 so 

52 .9sz 54 53,261 u- 0 to 

172.71 e7 117 .750 Do- 0 Go 



RUN DAM 22-NOV-41 
P GE 
om 331 

REALIM 
CURN~ GAINILOSS IN 
ARSE COST pmpoFUCI 

o go 
11033 60 s 

o as 
2,437 so a 

s go 
706 69 S 

e so 
1 . 0341 xo-a 

0 00 
Sao u s 

a 00 
11593 vs s 

THE PERIOD THROUGH 51 OCTOGER 2001 " CLY 0001000 FOR 01 NOVEMBER 1071 
TIE CLAY F011Y1<T701 
CONSOLIDATED PORTFOLIOS 

TIIPN L9UE/ 
EFFECTIVE/ (ORIGINAL LWES/PM VALUE) 
COIrtNRCT~L/ SHAItES/PAR VALUE 
SE'fTLE7R71T SECUqIT' OESCGIPffoN TRAM DATE 

oaTE - (LOCAL CNiV/SETTLE CURB) !Rev ~l:. 

5 90,000 004- 

I 
4-AM-11 cwwIT TO rw rwrc min g 87,574 u 
15-RW-01 6 COOK 0810IY2031 

CLAY F9N-PIFCO 

a 200.000 BOB- 
.6-AUG- 11 COpIfT TO P18! FXIM GOLD SF 11 " ,750 00 
13-AM-01 6 COAX 08101/2031 

CLAY Fell-P7MCG 

s 55,000 aae- 
o7-Auo-e1 cmwir TO FUR cwuc coin sp 53,556 u 
13-AUG- 01 6 0e0: 0810112031 

CLAY FpN-PiMCO 

s 215.0e0 001- 
11-JIM-01 COIMfT TO PIR FXUC GOLD SF 212,194 72 
14-JUL-01 a sees nievzam 
III-JUL-01 

CLAY PpN-Pfll[O 

5 160,100 000- 
71-0E[-00 COMIIT TO P1A1 FHIM GOLD 160 .262 50 
u-JM-01 SINGLE vrwnv 7 BOX 01/01/2031 
19-JAN- al 

CLAY FDN-PIFTCQ 

s 85,200 ea@- 
o1-JM-a1 cvaIr To rw Fnu¢ sago es,eio 14 
16-Jw-at SINGLE Frruv v aaa oiiavzoet 
19-JAW- @I 

CLAY FDN-PIKO 

ACTUAL 
SETTLE DAM 
BASE AMUNT 

87,574 :x 

11 " ,750 00 

se .ss6 as 

212 .114 1] 

160,262 50 

85,811 la 

IHVE5T1!]R 
EASE m57 

66,540 tz-

117,512 50-

sz,est sa-

xia.us iz-

uo,1z1 ee-

ea,z1* 41- 

RUN one 22-wov-01 
TRANSACTION REPORT PAM 771 

CLY 0001000 FOR TIE PERIOD Ol NOVERER 1000 THROUGH 31 OCTOBFA 7017 1125711 
T1E CLAY FOUImATi01 
CONGOLIVATEI) PORTFOLIOS 

TRAM CUM/ 
EFOECTIVE/ (ORIGINAL. LWiES/PAQ VALUE) 
CONTRRCituL/ SHARES/FAR VALUE RRU " L PERLISFD 
SETfLE)FJ1T SECURITY DESCRIPTION TRIG DATE SETTLE DAM INVESTMENT CURRENCY GAIN/LOSS IN 

~qTE ( LOC A L °e/eHTT ?AI BASE MOUNT BASE AMOUNT BASE COST A&L.= BASE CURRENCY 

s ss .aoe aoo- 
09-JU1-01 CdMiT TD PUR FXL7R GOLD 55 .53 33 55,526 22 54,621 87- do 
l6-JAW-Ol SINGLE FMIIY 7 002 01/01/3071 103 ]5 5 
19-JAN- Ol 

CLAY FDN-PI IC9 

s 30 .000 go*- 
09-JAN- 01 coMIr to aw rrLnc GO L D 34,216 42 30,290 62 21,803 12- 0 Do 
u-JM-o1 SINGLE Fenur 7 oox 01101/2031 487 so S 
19-JAN-01 

CLAY FpN-PIIICO 

s e60,000 000- 
09-J,w-91 coKKtr TO rua nuhc GOLD 363 .487 50 5651467 so 357,637 30- 0 00 
16-JAN-01 SINGLE suKnr 7 BOX avuna31 S,esa so s 
19-JAN-41 

CLAY F9N-PIMCO 

S 75 .000 gas- 
09-JAN-61 C004417 TO PM FHLm (bLG 75,73 5 . 75,721 56 74,507 81- 0 00 
1L-JAN-01 SINGLE FNIILY 7 00i PI/OI/2Y71 1 .3IG 75 S 
11-JWI-01 

CLAY FDI1-PIICO 

s 10 .000 eoo- 
1o-Juo-a1 cmwIr to rw Muc rmo 91,743 75 91,743 75 96 .813 42- 0 go 
16-JAW-91 SINGLE vAH :Lr r Ca: 01/01/2031 on 13 S 
19-j~ as 

cur row-vInrn " 

s 48,000 oaa- 
1e-J,w-a1 mar TO rw sNinc GOLD 40 .770 31 40,770 31 40,362 SO- a 00 
16-!4l-91 SINGLE F411LV 7 OOS 01/03/7071 467 .1 7 
II-JAN-61 

CLAY FR1-PIMCO 

nn ' CLAY FOUNDATION, INC. 
'yi QQ'lOn Trust' 55-0670193 

MELLON STATEMENT #1 Boston Safe Dep=t And Trust Company 
PART IV 
T11415ACf701 REPORT 



ARIA 

f 

TRANSaCTIQN REPORT 
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TRAJYSACTION REPORT 
MY 0001040 MR THE PERIOD 01 wvdm+ 2000 THRO" 31 OCTOBER 2001 
TIE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAIN COVE1 
EFFECTIVE/ (ORIGINAL SIWtES/FYI V"LIE) 
CONTIACTML/ SHARES/PAR VALUE 
SE7TLE1RNt SECMiTV DESCRIPTION TRACE 0.1E 
DAM (LOCAL A7/SEff eRl BASE AMOUNT 

5 u5 .09e ooa- 
21-Jw-01 FmmAL WAIL WO ess+ pees :u.eas as 
22-JUN-41 a ooo: Ivisnees on tvoaios 

CLAY FDW-PImpCQ 
s 40 .000 ooo- 
a1-ssa-o1 raw DID aewm vir 19s9-t9 m 40,662 5z 
Ia-rEe-oi t seos wuna1f 

czar MW-vIhcv 
s ast .m eso- 
z6-ocr-al FWPIA POOL 80535996 6711,11S 61 
e1-on-01 7 500x 06101/2031 00 e5i41ie1 

MAY MW-"iK0 

5 60,001 O01- 
21-MAR-11 FEDERATED DEPT STORES 54 NT 46,170 00 
27-gun-91 8 SQOX 86/01/2010 DD W16100 

MAY Fur-rihco 
s 6e .eee DO,- 
11-DEC-00 riwvn CAP CORP NTS 33,000 of 
1a-uec-4a r IZSX 85/17/2044 DO 03/14/97 

CLAY Mad-PINCO 
s 14 .285 no- 
t4-Mv-OI FIRST 10101-1E1PIJl lROS C1 A-1 14,753 07 
34-MY-01 7 1501 0/1813039 00 05/01/77 
it-JW-II 

" CLAY MN-PI= 

s ta,c9= too- 
24-MV-01 FIRST IDI1R1-L~ NIOS CI A-1 14 .967 51 
30-MY-01 v ISO: oaneizan DI) asiev9r 
:t-JuN-a 

cur tvrfv[hco 

14,967 31 16,59 17- 0 00 6 45 1 
1 e9 s 

ARWL YFALIZE..9 
SETTLE DATE INVES71Rlf C=ENCY GAIN/LOSS IN 
HASP "IpIMT !ASE COST pASE COST %"5E CI1R .GdCY 

203,035 15 261 .713 20- 0 so 1,321 es s 

40 .662 52 sane 76- 0 ee 1,46e 76 1 

67e .1 25 61 664.49e 23- 0 ee 
13,427 3e s 

44,976 00 $9 .121 20- 0 00 
s.aae ee s 

53,018 of se .6as Do- a go 
u.aas eo-s 

14,752 02 14,392 44- a 00 359 5e L 



~~elion Trust' 
CLAYF 

5-067019O3N,INC
. 

IY9 

Bwcoo Safe Deport and Tnt.,t company MELLON STATEMENT #1 
PART IV 
TRANCIACTIDN REPORT 

MY 0001000 FOR THE PERIOD 01 NGVEMpER 3000 TiGi011G11 !1 OCTOBER 1001 
" THE CLAY FOIPyJpT70N 

CRLSOLIO.7E7 PORTFOLIOS 

TIIMI CODE/ 
EFFECTIVE/ (ORIGINAL LAMS/PR VRLIIE) 
CONTRACTUAL/ SIURES/FPR VALUE 
SEffLf7mffi SECU4[TY 

GE IPTION 
MADE DATE 

DATE ~l0[AL CWV/SETTLE CUPR7 BASE AMOUNT 

s 40,000 ago- 
I&-M-01 FWD ~ CO EDS 36 .365 68 
at-MR-II 7 7aaz 05/15/7797 OD 05/15/77 

CLAY ipN-PIMCD 

s 20.900 000- 
26-M -01 FWD Nrta rn oeL BD 16 .151 :o 
01-IWR-07 4 375Z 03/01/2037 0 01/09/99 

CLAY FDN-PIMCO 

S 70,000 000- 
26-FEH-01 FWD MiR CR N cpL LNIOMIJtI( 20,700 00 
O1-HR-01 1 E75i 06/t5/7010 00 Oe/74/00 

CLAY FDN-PINCO 
s 55.000 eao- 
32-Fm-OI G141C OOML IRO SEC 17-C3 CL p-0 55.322 34 
27-FEB-41 6 S641 01115/2227 DD 12/01/97 

CLAY FON-PIMCO 

3 1,317 ii0- 
l4-SEP-11 GNM POOL 90787049 10,175 05 
24-SEP-01 l 500: 11/15/2oi1 OD O1/0l/75 
Z1-SEP-01 

CLAY FDN-PI?fC0 

S 33735 746- 
ln-SEP-07 Gala POOL 00780118 25 .551 01 
24-sip-e1 9 500 : 0en5n021 on quoins 
:e-MP-ai 

CLAY FON-PINUCO 

35 .551 01 24,514 66- a go 1,036 37 L 

RUN DAM Z2-MV-41 
TRANSACTI ON REPORT PAGE 344 

MY OOOIOOY FOR THE PERIOD 01 tbVENBER 2000 THROUGH ]I OCTOBER 2001 M25711 
7W CLAY FOUNDATION 
CONBOLIDATED PORTFOLIOS 

TRAN CODE/ 
EFFECTIVE/ (ORIGINAL SHMES/PAR VA1M7 
COMR<MUPI/ SHARES/PAR VALVE AC1VAL REALIZED 
SETTLElFNT SECIYIIiY DESCRIPTION TRADE DATE SETTLE GATE INVES71ENf CURRENCY GAIN/1055 IN 

DATE (LOCAL CIIRR/SEfRE CURRI BASE AMOUNT BASE pMO1M( BASE 0057 EASE COST BASE CURRENCY 

5 74,592 l50- 
7a-act-ol G1110, POOL 007e0772 e0,377 so e0,773 80 7e.57e 14- 0 to 1 .603 66 L 
29-U[7-01 0 0001 13/15/3017 DO 01/01/98 
30-OCT-01 

CLAY FON-PIFCO 

s 40 .551 uo- 
23-FEB-03 CS IRG SELS C04> 11 98-01 A1 40,e94 72 4e,994 73 44 .7e4 04- 0 go 210 64 L 
27-sEe-01 6 31U 04/13/2031 DD DS/01/96 

CLAY FINN-PINCA) 

s 25,000 ooo- 
ll-LEC-00 GENERAL MS RCMP CORY NT SS.a3 : 00 0.432 00 24,976 n- 0 is 
14-OEC-00 7 5002 07/15/2005 DD 07/14/00 455 75 S 

CLAY FDN-PINCO 

s 10,000 aaa- 
a6-ova-e1 GLOBAL CROSSING SR rrr e.+so a* 01956 00 9 .5n Do- 0 00 
11-nrR-01 9 1 xsa 11i15i2006 00 05i15i00 575 e0-s 

CLAY FDW-PINCO 

5 20 .000 000- 
OI-iED-01 GOODYEAR TIRE A RUER CO Nf 17 .050 01 I7,G51 00 30,130 20- 0 00 
06-FEB-01 a seas oaitsnoo7 ao osiviao sre za-s 

CLAY FCN-PIHCO 

5 10 .100 000- 
Ot-FEp-01 GOODYEAR TIRE 6 RMR W 1? 1,112 SO 7.113 50 10,214 30- 0 00 
09-rye-oi 6 soon 03/isn107 00 03i17i00 217 66-s 

" CLAY FIRI-PINCO 

s ~s,aoo ova- 
la-FED-O1 GOODYEAR TIRE " Rlmit W M 14.75S 25 16,756 25 15.!15 15- 0 00 
20+'Ee-01 5 5001 03/1512007 DD 93JI7140 538.90-S 

MAY rm-rtHCo 

"CTML 
SERLE DAM 
BASE AMOUNT 

36,365 ao 

16,451 ze 

:o .7oe ao 

55 .773 24 

10,193 0! 

[NVESL7pIT 
ease tvsl 

43,542 eo-

ta,o<1 aa-

19,737 30- 

ss,u3 sa- 

9,004 64- 

RUN DAM a-aw-at 
PAGE 3 .3 
1175711 

REALIZED 
CURRENCY GAIN/LOSS IN 
arse cosy arse cwxENc^r 

0 00 7,17 40-L 

0 00 
409 d0 5 

0 00 
naeos 

a oa as va 1 

0 cc ait t+ L 



CLAY FOUNDATION, INC. 
M2ll0n Trust' ss-os7o1ss 

easton Safe Deposit and Twt Company MELLON STATEMENT #1 
PART IV 

71RANSAVION REPORT 
i FOR HE PERIOD N aae muomm zoos rntouw st acramt zoos " car coo r of 

TIC CLAY FOVNp"TiWI 
CONSoLi0R7ED PORTFOLIOS 

MAN coves 
errecrIvei (ORIGINAL srwaesivut VALUE) 
CONTRACTUAL/ sHAtevrNe vALue 
sFITLe'mrt sECw[7r oESaIvrlaw MADE CAM 

DATE ( mew«77-j WE AMOUNT 

s 1i,ea eio- 
]e-OEC-oe "A O7D RFlllc 1175-4 

Ca 
20,140 00 

10-oec-40 8 06o: 4612012925 
21-DEC-04 

CITY FW-PI'CO 

5 55,000 000- 
01-Fm-01 GNIA GTD RdIC I1t7-1) tt P0 56,175 79 
14-cEe-01 7 2Se: e7iu120xe 

CLAY Fa*-PINKI) 
s se,eee 

a**- 11-FEB-01 GREEN rnEE snn 9e-a Aa 29,126 fa 
d2-MeII-Il t 

670% 
04/01/2930 Do 05/2al9a 

CLAY FON-PliCO 

5 55,010 
so :- 16-FEB-01 GREEN TREE 19-0 ct 
a- 

52,613 62 
DI-MY-'I t 370% 07/II/]025 DO 02/11/99 

CLAY FON-PI. 

5 11,607 920- 
.6-W -11 GREEN nEE rtec EQUIP 98A AIC 10 .686 53 
oe-wa-01 

6 150% 
16/15/2019 DO 03131/98 

CLAY FON_PIMCO 

s as,oaa aao- 
:e-s'ee-ol ai[dnv+r ca C 91-5 A-5 66 .013 43 
e:-HAa-ei 7 ezax 1xnsixox9 on ivov+9 

CLAY FTN-PIMCO 

s 70,040 got- 23-M-01 eaea+votvr NFo rrso n-s in-7 Ge .toe so 
02-wue-e1 7 279X 96/15/ZQZ9 DO 05/27/99 

CLAY FDN-PIHCO 

REALIZED 
CURRENCY GAIN/LOSS IX 
115E LbST 11&ee _nOVUCy 

0 go 273 43-L 

ACN"L 
SETTLE DAM INVESTlF]R 
SAM AMOUR BASE CAST 

26 .14e 0e 20 .415 43- 

56,675 77 55,051 53- 0 00 1,610 36 1 

27,136 74 30 .079 fe- 0 e0 752 74-t 

72,15 13 74,794 53- 0 00 1 .370 91-L 

1e,6e6 55 10,607 92- 0 0e 78 63 1 

66,115 63 64.950 34- a ee 1 .065 2+ t 

6e,600 00 69 .945 33- 0 00 1 .e45 5e-L 

aiw o~~ 22-NOV-01 
TRANSACTION 

REPORT 
PAGE 166 

ClY 0001000 FM ~ PfR109 91 XOVp1EEA 7000 Tf40U0H 71 OCTOBER 7001 1125711 
T1~ CLAY FOUNDATION 
CONsoLiwim vmaTrroLIos 

MAN rnoei 
EFFECTIVE/ (ORIGINAL ~sivui VALUE) 
CONTRACTUAL/ 94rtES/Pa0. WatUE ACTWL REALIZED 
SET7LEIENI SECURITY DESCRIPTION MADE CAM ~E DAM 11NES71FJlI CURRENCY GAIN/LOSS IN 

DAM tLOGL [L11R/SETTLE CIRRI APSE AM01MT CAM "IptMT ! "5E COST bp5£ [05T DAM C11RRE10.M 

s 43,000 eoo- 
u-JuL-o1 rpusooio FIN CORP rrt 47,643 75 47,643 75 44,767 e3- 0 00 
30-JM-01 7 20o: @7il5ne06 DO 07/15199 2 .e7g 4e 3 

CLAY FW-PIMCC 

s 55,000 ago- 
13-NOV-00 HOUSEHOLD FIN CORY M 5 ".595 00 56,5q5 1* 54 .951 as- a so 
1 "-NOV-00 0 OOOi OS/0'/2005 Do as/49/00 1,643 95 S 

CLAY FOR-PINEXI 

a 55,000 go*- 
01-PAR-01 twmsrn~-aum NEnIuK TERM WS 35,000 go 35 .000 00 33,610 so- 0 00 
01-wx-01 A OISX 02/15121 Z5 DO 12/81197 

MAY FON-r[MCo 

s za,eoa too- 
SO-OCT-01 -INTERNATIONAL SO 0.E19N 1 OE11 30 .ess ae a 00 19,957 20- 0 so 
02-ww-01 5 000z 03i2en006 00 aeneiot e76 21 s 

CLAY FDN-PIPXa 

a 70,000 aoe- 
o7-ova-ol INfERlu7I0Wll LSE 1fIN TR 00483 70,464 of 70,464 ea 61,7 :t A$- a to 7<7 ae L 
12-APR-01 5 400i 41/22/2003 DD 01/30/97 

CLAY FEN-PINKM 

S 43 .000 000- 
01-MM-01 ISRAEL STATE BOND 43,720 d1 41 .320 00 41 .268 75- 0 00 52 OS L 
06-wu-01 7 u o: 1211512028 

CLAY FON-PINCI) 

s 4s .9a~ too- 
18-JUN- 01 r r ~awg ouse a GO cnL ur 45, 112 4s 451112 as 45,367 5O- o n 
21-Jlp-e1 V 7502 oz/01/2011 00 91/7e/01 175 l5-s 

CLAY FW-i1MC9 

RUN 0,17E u-NOV-II 
PAM !<5 
M35711 

Aghk 



03bIld-901A AVID 
5-00 001'1 00/6i/ZO 00 OLOL/S1/GO ZOOS 0 To-A"-20 

01 P -OS ZVL'Z OS MIT OS MIT 1N ]SIG CS 312 LNWm0 C 13/3l IO-XdY-LL 
-000 004'5 S 

O3Wld-14GA AVID 
5-01 057'i 00/ti/20 04 OfOZ/SI/[0 ZODO 0 10-ho-91 

00 0 -OS LV2'P OS LSV'9 OS Lee-, IN 757C 7!S X117 SlOGO] t 13A31 10-71dY-DL 
-008 MIST S 

CO" 
ld-Til,J AVID 

s so zrc'z oeisvva as oioeisvve :scv i 10-AM-EC 
ee o -sr Ics " ts 00 0 ov lw " 60 IN any soQiH son nnwI. 1o-moo-ac 

-oeo tools, s 

07X1a-M! Aal7 
0{/[0/20 DO OSDi/GI/LO i0f[ 9 10-OfIY-or 

l 77 917 00 d -6[ S61-C2 57 297'C2 so i17'Ci to-ow tll 71w 1111UN0o 1N0z 9l to-'JI1v-Li 
-019 GLO'C2 S 

G3S1ld-NGJ AVID 
06/it/f0 D0 G002/Si/00 YSLY 0 lp-Pii-Oi 

t OZ'OR't 00 0 -0Y sLL'If 00 MILE 00'S76'if Sp9 d3C V37q7 t7-Qil-hl 
-ooa 040102 s 

wwld_NCi AVID 
N/SI/(0 00 R02/51/CO :OS[ G 10-5dY-[f 

1-07 966 00 0 -07 169'6I 00 269101 00 969'01 5735 d7.7 III man dUL1OA3X 10-MV-11 
-000 000'02 S 

071174-M1i AVID 
5 Of PS[ 10/0S/10 40 1102/10/ZO Y05! 7 1e-170-20 

00 0 -0L 9LS'S1 O1 Sl9'SI 01 567'SI 111 ISO 07 . 3SroV0 M19UON d f 11-435-Li 
-ooa eeo " sc s 

I T.~r~385if5'3598 ISbS~S97 I5633Si~ IWibP7"~536 L~ida2-3591 lama 3T~78Hft7"1v~3D --3r6ff- 
XI SSOIiMIWI ,VH3Ctp1] 1N3i153AN7 31Yll 311135 31YQ 30.711 NOI1df7L7530 A117MO35 j~11175 

VIIIlv3L IvILL'lY 3nlVA Wdi53btM5 /1Vf117VMU07 
(3ilvn avd/sam4s Ivnloteo) i3nIU3133 

/30W MJ711 

SOIloiilW Q31YUIlO5h0c 
MOI1VQIMq! AVID 3N1 

IiISLW IIOZ 7pp0170 If 1lYIG7N1 OCOi Y30pnN! I4 OOlmd 34 MA 0001000 All 
L9i 37Yd 11141,131 1m117Y91Vi11 
co-non-¢t ova nna 

AI 121Vd 
6vedmo:) jrtuy pne punEaa ajvg oal.os 

L# 1N3W31V1$ NO-1-13W 

£ML90-SS ,I$n,/1 
U0l 

'3N1 'NOI1VUNf10i ).v-lo 

Owld-11111.d AVID 
C{/LO/f0 Go 6ZOZ/SVN :HO ( f1-plr-oz 

1-00 52 00 0 -00 SLS'I! 00 OSS'IV 10 OSS'If iY 57-L6 <1L1 1110] d f Xa0710Y TO ti11f-it 
-C00 000'09 5 

oOdjd-Ndi AVID 
S so if5'1 IORI/10 DO f00i/SIi90 YOSi S 10-d35-02 

00 0 -00 000'SS SD STS-95 SO fiS'75 Y7ZOOR1 N111 GO 7 1'MXA1 111217m1 I0-d35-52 
-000 000'55 5 

77NId-Ndd AVID 
E-S1 YPL'YS ca/61/60 4d OW/51/60 :5[C 0 11-170-Zi 

00 0 -SI fYtlii of 001'77 00 000-fl Do Old IMU]MY11 II-170-[I 
-000 000'Si 5 

O3WIc-14GzJ AVID 
f-Sf MIT! 00/f[/10 40 OSOi/SI/10 :SL[ 0 10-d35-11 

00 0 -S7 SY1'7 00 Stall 00 wall C4 Old INWMVX 10-d35-10 
-000 000'5 5 

0711Id-Xu AYV 
S-S7 GVV Op/6I/60 40 Oi02/SL/t0 ISGS 9 TO-WV-LO 

00 0 -Sa LV9'7 00 apple 00 pop's Ci Old IN0771YY 70-MV-20 
-aee oaa "s s 

OYlld-Hod AYl7 
5 cc 101'S L0/GZRI U7 LLIL/SI/LI %52f C 10-aav-OI 

00 0 -0i SLZ'I7 or LYVl11 Oz LV"'9l 4 7f35 5735 dY7 I 111 d7.1 IYp 11-71dY-SO 
-eoe ooo " ot s 

0.7117d-NG! A" 
5-07 GSI'I COMM CC OfOi/10/ZO SO SL o 10-AV11-10 

00 0 -OZ ~00'6S 09 7fY'(I 07 9hGlL1 G37 b5 dUN YIQ31 AlII3B{l to-71dY-qZ 
-000 000'1i S 

IMS-9m cr_ w IMMITF-Am INN_-Mliff- 
MI SSOI/NI"'J /JIC3C11110 1IC3453N11 31V4 311135 31W 3GY711 NOI1d1YJ530 Aliilll]35 llfAp11135 
am IlV3M lY1W'IY 311Y1111Yd/53MVX5 /1M117YGL10] 

tanivn uvaisaena ivnt01ao1 ianti» 
iaaoD ma 

socioy.wa mivatiosrmZ 
NOIlY0q10J AYI3 3111 

]ILSZY TOOL V380=0 [f 147110W1 OOOL 7C38~pN IC OOIM3d 311 !0! 0001060 All 
G9C 39Yd 1lIOd3C NO31JY41YM1 
[0-~-LL 31YG WY 



Q moon 1 ruSts,, 
CLAY F 

5-0670190N, 
INC. 

Boston sate DePosne and 7wt Company MELLON STATEMENT #7 
PART IV 

TRANSACTION REPORT 
THE PERIOD 01 E =TOM 1DVf719 1 7000 TIROUGH ]1 " CLY 6001007 FOR 3001 

TIE [LAY FOWCRTION 
CONSOLIDATED PORTFOLIOS 

THAN CODE/ 
EFFECTIVE/ (ORIGINAL 51VJIE5/PM VALVE) 
CONTRACTUAL/ SNARESIPAG VALUE 
SETTLDE]!I SECURITY OESG1]PTIQN TRADE GATE 

0.7E -(LOCAL TR/eg77 [ ~nl BASE AMOUNT 

s ee .aoe ooo- 
16-sPR-97 FOYCw ST 9EAM NIT[EA So UNSM 52,156 so 
23-nvq-01 5 62SX 01/20,2001 DO 01120/99 

CLAY FON-PINCO 
s 31,072 ooo- 
lf-MAV-O1 IIOR64N STANLEY GP I INC COML 31,!67 47 
31-MY-01 i 570i 17/07/2030 OD 10/01/97 

CLAY FLN-PIMCO 

5 X1,3]7 000- 
7l-JIIL-01 MOR6W STANLEY CAP I 77-AIIC 11 .377 51 
17-"I10-01 6 4401 01/15/2020 00 12/03/77 

CLAY FpN"pIN[0 

5 55,543 9I0- 
n-JuL-a1 xoRCw STANLEY CAP 1 n-euc 36,262 of 
03-euc-oi s vvox ovtsnoze un tvovn 
IS-AM-01 

cur cml-r[hco 
5 43,371 6oo- 
15-141Y-a7 FORMS STANLEY CAP 90-XLI Al 44,D30 70 
ie-war-at s u0: 06/0312030 DO asm/ga 

czar smi-p[hco 
s 40,000 ooa- 
1s-t'Ea-oi NEtf rau ST COOK nuns RIEVS TM 40,798 so 
16-FEB-41 6 840% 10/01/2002 OD 10/15/96 

CLAY FDN-PIMCO 
s 151000 god- 
15-DEC-10 Np(TEL COWLNS INC SR SERIAL 14.30 Do 
19-DEC-00 9 575X 11/1512009 DO 11/12/99 

CLAY FpN-PIXCO 

ACTUAL 
sent ogre 
BASE ANQUNT 

E0,131 64 

sI .eae u 

11 .377 51 

36,262 of 

44,030 70 

no,7ee eo 

14.30 oe 

InvesTP!Exr 
BASE COST 

7s.+aa oa-

s1 .ze: z1-

1t,717 6a- 0 

as.ezs 6s- 

u,ae: a9-

60,347 .b0- 

1a,coa so- 

00 3] 09-1 

a oo 1,452 36 l 

a go sae 21 L 

0 go say 2o L 

0 oa 
?s oo-s 

RUN DATE 77-NOV-01 
TRAHMMON REPORT PAGE 350 

CLV OOOI000 FOR THE PERIOD O] IqVE118EA 2000 T9t011GM !1 =TOM 3701 M25711 
TIE CLAY FOVMOA7SON 
CONSOLIDATED PORTFOLIOS 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL SNARES/PM VALUE) 
CONTRACTUAL/ 9NPES/PPR VALUE AMAL REALIZED 
SETTLEMENT SECURITY DESCRIPTION MADE DAM SETTLE DAM INVESTFENT CURRENCY GAINILOS,S IN 

0 " i£ t O A pQ/SETT RC) BASE <NOOHT BASE PXOUNT -law -cm laSE COST BASE cUoUU04CY 

s 15,000 aao- 
zx-ww-at NOBLE isritxnres 13,476 oa 13,476 go te .+u e5- a as au as-L 
Z7-W-01 7 mx ca/0112097 DD 06/01/97 

CLAY FDN-PII4CQ 

s 13 .000 ooo- 
os-nw-o1 aaL<XO1a oev FIN Avm sEn s 10,965 oe 10,965 oe 13,esl ao- o 00 
10-era-e1 6 520% 06115/2002 DO 03/01/99 2,856 00-S 

CLAY ~-Plmco 

s 15,000 000- 
08-JAN- 01 ~M HEALrneuee Iervs me rm u.7so 00 i : .iso 00 unsa 20- 1 Go 2 .203 20-L 
11-JM-01 6 9592 06/15/2002 GO o6/io/ga 

cur FlIN-riPICo 

s 29,000 000- 
II-JAN- It aWcA HEaLtHCAae iuvs INC WS 17,000 00 17,001 go 19,937 60- 8 .00 2,957 &*-L 
17-JAN- 01 6 9SQ% 06/15/2002 OD 06/10198 

CLAY FINN-PIP000 

s xs,oaa aao- 
1t-JM-01 PACIFIC OAS " EIEC SR Mf 16" 16,000 *a 16,000 00 24,939 so- 1 10 
17-JAN- 01 7 375a 11101/2045 DO 11/01i00 e,139 so-s 

CLAY Fml-PIMCo 

5 5 .917 000- 
1!- "PR-GI PROVIDENT EQUIP !EASE 7d-A p-S 5.025 20 51625 20 S,OIt 21- 0 01 ! 19 L 
26-"R1-01 5 6002 44/ U/2006 OD 01/30/90 
01-141V-01 

" CLAY FpN-PIMCO 

` 10-J107-O1 PRUDENTIAL SECSIffO 7" -C1 Cl A " .aae ie 4 .448 Is a,3&7 5!- 0 00 61 L 
3d-JIIFOI t IOSS 11/i5/3003 00 00/OI/7d 

CLAY FnN-PI"CO 

4W DAM 32-IW-*l 
PAGE 349 
1115713 

REALIffD 
CIDtRfNCY WAN/LOSS IN 
I&I'L-= BASE CURRENCY 

a to 
4,196 ea s 

a 00 677 ]3 l 

Adak 



RUN DAM 22-NOV-11 
TRANSACTION REPmIT PAGE 352 

MY 0001000 FO4 7)E IEAIOD el 11OVE10fA 1000 iHt011fi1 !I OCTOBER 2001 M25)13 
111E CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRPN CODE/ 
EFFECTIVE/ (ORIGINAL 941RE5/PPR VALUE) 
COMIIPCTU "l/ SNARES/PAR VALVE ACTUAL REALIZED 
SETTIFIODNT $ECIRITY DESCRIPTION TRADE DAM SETTLE DATE IWESTHENT CURRENCY GAIN/LOSS IN 

OI,TE ( LOCAL pR/EETT [:.I) BASE AMOUNT BASE A11a11NT ! "52 COST p "SE COST BASE CURRENCY 

5 10,000 000- 
01-BUG-01 9MMA dt LTD N Y 64N 51m HT 7,eee at 91848 00 1 .557 10- 0 10 
06-GUO-01 7 400: 01/15/3011 DO 06/15101 331 20 3 

CLOY fWl-PIIICO 

s :s,eeo eoo- 
n-ew-oi SEARS ROOM Accev cv4v rrtw u,i16 Do 251116 Do 24,514 u- a ee ae> >s L 
l2-APR-O3 t 120: 13/33/7011 00 33/13/75 

CLAY F9N-PIMLO 

s 35,060 Do*- 
09-MY-01 SEMIS ROOM KIP CORP 9( NT 37,159 !5 19,57 u 37,177 f0- 0 10 
74-01AY-OI 4 50 1% 12/0l/20]! w I1/26i9G 1 .761 75 

CLAY I'DN-PINCO 

s 30,000 DID- 
o8-gnu-a1 STANDARD vie CORP NEN sa PIT 30 .057 SO 30 .037 so 30,000 Do- 0 00 
11-Jui-01 9 sari 09115ne10 00 0910eio0 e7 so s 

CLAY FDN-PINC0 

s 36 .454 Sao- 
24-MY-01 sTnucruem ASSET` o-ut CL A-I 37,333 a 37,333 as $6,+az u- a ee en :o L 
30-MV-01 & 710% 10/12/2034 DD 14110/97 

CLAY FDN-PINCO 

s 35,000 DO*- 
14-my-01 rELETm,[u EUROPE e v us MY 35 .903 10 3s.905 70 34,676 1e- o as 
17-mY-01 7 750i 01/1517010 00 07/31/00 1 .677 .60 S 

MAY fW-PIXLO 

s so .eoo 
DO' 09-AM-01 rnusa,crt~u rxw coer m 0a211 e0,945 60 e0,9as 60 79,147 29- 0 of 9+e 40 l 

12-ua-01 6 eoe: 12/14i2ggl DO 12111/19 
CLAY rmi-PI Pcv 

~~ 1 CLAY FOUNDATION, INC . 

Q IY7~llon Trusts" ru$ts" 55-0670193 

Bmmn Safe Deposit and Tnut Company 
MELLON STATEMENT #1 

PART IV 

TRANSACTION DEPORT 
RUN MTE 22-NOV-01 

" MY G001000 FOR TIE PERIOD OI IqVEEHBER 1000 THROUGH SI =TOM 2001 
PAGE ]SL 

~~ Mu7 
THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRnN CODE? 
EFFECTIVE/ [ORIGINAL SHARES/PAR VALUE] 
MRqPttWL/ SW1E5/PM VALUE ACTUAL VF"L72ED 
SE77lOQ(T SECURITY 

DESCRIPTION 
TRADE DAM SETTLE DATE INVESTIENi CURRENCY, GAIN/LOSS IN 

DAM I 
( LOCAL 

?N/«TTLF [ mR) APSE Al1OUHT p"6 AMOUNT !AY LOST law -= BASE CURRENCY 
s 

I 
s .aeo :Do- 

I .-MR-41 ]SI1ET IN[ 5R NT 1 .508 34 I,SOa 34 12 .887 SO- as 
19-MYI-II 10 Oae : OL75/t005 OD OL/17/7G 11 .771 if-5 

CLAY PpN-VI10.9 

a 35 .800 eoe- 
te-JIiN-ol aopl A WAS, CO NT 36 .5<e so 36,5<e <e 3< .751 55- 0 09 
23-JAN-11 7 400i 07/15/7007 00 07/46/77 1,715 85 5 

CLAY FON-PIROD 

s 15 .000 ooo- 
31-JIM-ol sqNX" eR LM w v BAH SO UT 14 .708 55 14,708 55 14 .336 AD- a Do 
26-JUN- 01 7 <e0: 46/Isnau DO 06/15/01 372 15 5 

CLAY FpN-PIXC9 

s 51100 eao- 
u-rut-et wixA DO pro u r DIN SO NT 4,817 90 4,917 90 4.778 SO- 4 00 
16-JUl-01 7 40aa 6611512011 GO 06/15101 39 10 3 

CITY MM-PINCO 

s 5 .600 aoo- 
17-JUL-el saWp BA LTD w r eaH SO UT 4 .342 as 4,842 65 4 .77a 80- 0 00 
20-JUL-11 7 6005 06/15/2011 00 06/15/01 64 Is a 

CLAY "N-PINCO 

5 5,000 000- 
I7-JUL-O1 SYIXl1 pt LTD N Y !4N SO 1R 4,041 d5 4,641 84; 4,77e e0- 0 00 
30-JUL-e1 7 <00S 06/15/3011 DD 06/13/01 63 13 S 

CLAY F9N-PIMCO 

s 51000 aoe- 
2e-JuL-a1 se,mn ea stn w r BON SUB XT 4 .849 91 4 .849 90 4,77a as- 9 Do 
2e-JuL-e1 7 400% 06/IS/2011 DD 06/15/91 71 .10 a 

CLAY MM-PIMCO 
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Q ~2~~01i Trust' CLAYFS-06701gON,
iNC . 

Boston safe Deposit and Tnut Company MELLON STATEMENT #1 
PART IV 

TRANSACTION REPoYT 
OCTOBER PERIOD " [LY 4003000 FUR TIE 01 MIVEMBER 2000 TIROUN !1 3001 

T!E CLAY FOIDIOPTION 
CONSOLIDATED PORTFOLIOS 

TPAN LODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PM VALUE) 
CNflPARUAL/ 91WE5/P"R V"LIE 
SEffLpR7T SECURITY DESCRIPTION TRADE GATE 

DAM ft q p4/SE?'flF aiRI BASE AHOLAIT 

s 2e0,000 000- 
07-1104-01 u s mEAswv uorES zee,so : .s6 
iz-jm-ai Is rsex aensnaoe o0 oensiaa 

CLAY P`Dm-PImCo 
S 190 .000 000- 
xo-what u 5 7xeAswv NOTES t76,]77 66 
u-Juw-a 05 75OX Ca/15/2003 DO ca/is/93 

CLAY FDN-PIXCO 

5 430,000 000- 
36-JUL-01 U 5 TREASURY NOTES 444,714 17 
27-JuL-01 05 750s 0ei15i2003 00 0ei23i93 

CLAY FDN-PINCO 
s 40,000 cve- 
10-JSN-01 U 5 TVEASIIqv NOTES 40 .660 72 
16-JPN-01 05 975: 09/30/2003 OD 07/71/97 

CLAY Fell-PIl1LC 

5 30,000 000- 
1o- .laN-et u s TREASLARY NOTES 10,171 a7 
16-Jiw-01 05 875% 09/30/2002 OD 09/36/97 

CLAY f9N-PIXCO 

s 60.000 oaa- 
ot-SEP-ol u s TcEatwv NOTES 63,262 50 
o7-sFp-01 06 goes 011/15/2004 On Oa/15/99 

CLAY FpN-FIMCO 

5 2e0.00e 009- 
24-0R-01 V 5 TREASURY (RTES 501,6!1 !2 
29-OCT-01 06 OOOX 08115/2004 DO OVUM 

CLAY nm-prmca 

ACTUAL 
SETTLE DAM 
p"SE e1q11NT 

3Gl,]Ot 56 

116 .317 6e 

444 .714 17 

40,640 72 

10 .171 er 

63,262 so 

301,4111 72 

REALIZED 
CLIRRENCY GAIN/LOSS IN 
AAWL= !GS CL.YFI:CY 

e o0 
en e5 s 

e of 
esf :a s 

a at 
: .vex ea s 

0 00 
464 Of S 

o go 
113 65 5 

a to 
477 44 5 

a o0 
3,528 :o s 

INYESTlFNt 
?CAE COST 

287,474 71-

115.740 44-

041,977 5!-

40,191 GG-

30,049 73-

63,7G9 OS-

277,957 11- 

auH DATE 22-MV-01 
TRANSACTION REPORT PAM ;5d 

ClY 0001000 FOR TIE PEAIOG Ol NOVE7IEFA 3000 T1W011411 77 OCTOlER 3001 1115711 
771E CLAY FONYIRTIVN 
CUPISOLIMMI) PORTFOLIOS 

rnal moEi 
o-~crivei (oatatraL swueesiraa vnLue) 
caWTuactuALi sHOxesirw VALM ACTUAL REALIZED 
SEfItElm7i SECURITY OESUIIPTION TRADE DAM SETTLE DAM INVESTIp77 CINORIENCY GAIN/LOSS IN 

DAM (LOCAL CV4R/SETTLE CVR0.) BASE ?XOI1NT ELSE mow -1&7 -cm SASE COST BASE CMENCY 

s 55,000 oao- 
te-npt-ai u s TREASURY NOTES 60,150 is 60,050 se 5a .31 : It- o 00 
z3-nva-e1 06 500z av15i2010 00 02115io0 1,73a e7 s 

CLAY F71-VIMCO 

s 1ns .oaa III- 
31-MY-11 u s TI1FASMY NOTES 1a5 .173 .sz 145,172 5Z 141,635 53- 0 Do 
93-JUN- 11 01 SOOT 03/13/1010 00 02/15/00 3,336 97 S 

CLAY FpfV111C0 

s 75,000 ooo- 
la-sev-et u s mewsuar NOTES 51,516 ss ei .sie 55 80,433 17- a Go 
13-ser-01 06 75o : 05115i2905 DO 05i15i00 t,4as 3e s 
18-SEP-01 

CLAY FDN-PINCO 

s 1<3 .e0e 000- 
31-JAN- 01 u s iRFASNtv NOTES 151,026 56 151 .026 56 151,144 53- 0 Do 
41 -FY3-01 05 7501 00/15/2010 DO 98/15/00 117 77-5 

CLAY F114-PIMCO 

s 35,000 oaa- 
IG-47R-01 UNITED STATES 7REil51RY NOTES S6 .St" Ot ! ".564 06 S " ,710 !b- 0 10 
17-APR-O1 45 7507 Il/15/3005 DO 11/15/D0 146 30-5 

CLAY FCN-PIMCO 

s 105.000 aoo- 
10-Rql-01 Il17TEp STATES TREASURY NOTES 199,003 1! 101,017 13 1161131 04- 0 Is 
25-APR-01 05 7501 11/75/3005 DO 11/15/00 1,117 71-5 

" CLAY F01-PIXCO 

5 
S75 a . . 

oea- 
C1-M11Y-O] Ipt7FD STATES Tommy NOTES 105 .753 56 705 .751 SL 909,601 73- 0 10 
03-14v-01 as 7502 11/15/20e5 w 17/15/00 4,249 74-5 
OS-14Y-01 

CLAY PmFI7MC0 

a1w DAM u-Nip,-a1 
PAM !57 
X25717 

Amk 



~~ CLAY FOUNDATION, INC. 
IV1ellon 

T 
1 ru$tsm 55-0670193 

Bmmu safe Deoant and Twt Company MELLON STATEMENT #1 
PART IV 
IRANSACTION REPORT 

MY I`HROWH 31 OCTOBER 2001 FOR THE PERIOD GOelaaa al NOVE]mER ]00s " 
77E [LP Y FaWlp"TION 
CONSOLIDATED POYTFOl105 

tvaw cocei 
EFFECTIVE/ fOF10[IWL SHARED/PAR VALUE) 
COHTP"CTWL/ SHARn/PAR VALUE 
SE77LUQ(7 SECURITY pE5C9IF7[011 TRAM DA7`E 

DATE lLOGL CWY/SETTLE CNtX] APSE "Mp~ 

s 20,004 eao- 
zz-rye-a1 u s TREASURY W~s 19,814 68 
37-Fm-41 05 0001 01/75/3011 00 O1/1S/OI 

CLAY FLN-PIIK9 

5 165,000 000- 
14-M"0.-11 U S TREASURY W71ES 167,010 as 
17-MnY-01 05 000z 92/15/2011 00 02/ts/e1 

CLAY FR!-VIIICO 

s 30,000 gas- 
11-APR-01 V S T4EPSIYY MOTES 39 .x{7 50 
17-nra-01 05 0002 02nsi2e11 00 e2i15101 
10-AM-01 

RAY FU14PfIS0 

s 30.000 aae- 
1x-arc-1t u s T'REASURY MISS 29,700 00 
[a-AM-61 05 eaaa av1512011 00 62/15101 

CLAY FDN-FINCO 

s 801000 gap- 
21 -war-e1 u s TREASURY Noms 77,650 go 
24-NAY-61 05 006Z 02/1512011 DO OVIS/01 

CLAY FUN-MACC 

s 1501044 aaa- 
n-quo-ei u s TRusURY NOTES 149,378 as 
e2-Aw-01 05 000a ovIs12011 DO av15101 

CLAY m-PINCO 
s 90 .000 099- 
$a-KAY-01 u s TREASURY mor[s 89,741 17 
15-14v-01 04 625% 05/15/2006 On 05/15/01 

CLAY FUN-PINCO 

"[TWL 
SETTLE DAM 
BASE AND 

t+,eea to 

167,010 es 

29,662 50 

REALIZED 
~ GAIN/LOW IN 

BASE CAST BASE CURREWY 

e go 
43 72-5 

0 oe 
3,710 " 5 

a ae 
73 75-5 

f11VE5T7E7li 
BASE COST 

t+ .eso oe-

ua.seo sr-

31,751 25- 

z+ .7oo go 29 .76a 75- 0 00 
se 75-s 

77,656 00 7e .63s 74- 0 e0 
ies 7a-: 

149 .37a as 147,804 6a- 0 go 
1 .574 17 3 

89,741 17 89.102 16- 6 go 
631 e1 s 

TRANSACTION REPORT 
RUN DATE 22-NOV-D7 

PAM S~0 
CLY 6001000 FOR TIE PERIOD 01 NOVEMEER 7000 TWIOIIWI SI OCTOBER 2001 M25711 
THE CLAY FOUNDATION 
CONSOLIDATED MWOLIDS 

TRAN CODE' 
EFFECTIVE/ (ORIGINAL SXRRES/PRY VALUE) 
CONiFnCTWL/ SIWES/>M VALVE ACTUAL ¢EALl ZED 
SETTLppfi SECURITY DESCRIPTION TRAM M7E SETTLE DATE INVESTIF)7T CuRop1CV GAIN/LOW IN 

DATE (LOCAL CWY/SETTLE [VRRI E" ° "' M BASE IMOIW -my -= !A5£ CCST eElwi 

5 275.000 000- 
17-14Y-91 U 5 T9FASWY NOM 770.07 01 790,07 07 373,286 76- 0 00 
Il-MY-01 06 625i OSi15/3004 OD OS/IS/01 2,211 17-5 

CLAY FUN-11X[0 

s 19e,000 000- 
17-14r-01 u s T11FA51RV NOTES 7s .2ev to 98,209 la 99,002 60- a ao 
12-IW7-01 94 625i 05115/3006 00 05/35/11 715 30-S 

CLAY fRl-PIMCO 

s 65 .009 ago- 
21-MY-01 u s TnMwv'nMs ee,641 95 e3,641 95 e4 .152 04- 0 00 
24-cur-01 04 & :s : 05115na06 00 05113i01 sic 89-s 

CLAY FON-PIMO 

s iu.aao coo- 
0-MY-41 u s ~swv wares 122 .75e e7 122,753 e7 tress DO- 0 00 
2f-Mr-41 04 6 251 051IS/2004 OD 05/15/01 999 13-S 

CLAY FDW-PINCO 

s 110,e0e ee9- 
31-Mv-e1 u s TREASURY rmres +e,71e 90 +e,71e 1e 99,0e2 4e- 0 e0 
05-na-e1 04 vu: 05125n006 DD 05n5i01 291 50-s 

CLAY FDN-?IKQ 

s 155,000 ago- 
x0-MV-1t u s ~tRr rmTES liaise 55 110 .154 u 155,968 7s- o so 
17-SEP-41 06 t t5: 05/15/200 DO 03/15/01 4,181 60 5 

CLAY FpN-pIMLO 

5 !5 .000 000- 
3l-gP-OI V S T4EASIINY N,,Es 36 .214 Ot 36,214 94 ! " ,t6! 29- 0 00 
OS-OR-01 04 {255 05/15/7001 DO OS/15/01 47 25-5 

CLAY FUN-pimcm 

0.1p1 phTE u-NN-01 
PAM 151 
,2573I 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #1 
PART IV 

TRANSACTION! REPORT 

Mellon Trust' 
Bmtan Safe Depunt and Trurt Compaq? 

RM DATE 22-MV-01 
PAGE Sil 
"2571f 

REALIZED 
C~ GIN/LOSS IX ease cost ease cuaavlcv 

a do 
3,332 oz s 

0 10 
07 87 9 

o of 
t .vu za s 

0 10 
sea u s 

a Is 1,334 Z5 L 

0 00 
zu oo-s 

e oe 
I.su oo-s 

PERIOD 91 THROUGH OCTOBER MY I " G00 000 Fm TIE lIOVEImFR 3100 7001 !1 
ilk Cl"Y F0111p"Tlml 
Cm60LIG"lED P~TFOlIOS 

TAAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PM vAL1E) 
CONTN<CTWL/ SIWES/PpR VPLIIE 
SETftElF7lf SECURITY DESCRIPTION TRADE 0117E 

CAM BASE MOUNT 

s iso,ooo loo- 
.-act-off u s TrsFwswv NOTES ISS,812 50 
e0-act-01 94 6zsx 05i15i2006 00 esrtsieI 

MAY FNfPIMtO 

5 50,000 000- 
OS-SEP-01 INI7FD ST"TES TREASMY NOTES 50,307 12 
Ot-SEP-01 OS OOOS 00/15/2011 DO ca/IS/01 
P7-SEP-01 

CLAY FOX-VIXCO 

s 110,000 eaa- 
xo-SEP-ol UNITED 57.7E5 TNEASWr HDl`W 112,201 of 
v-see-a1 us coax ca/Isizoll no 08/15101 

CLAY c~owPINCO 

s 55,000 aoo- 
e9-luv-ol NESTVACO CORP NT 35 .669 20 
14-MAY-91 6 aSQ% 11/15/2001 Go 11/10/99 

CLAY FDld-PIRCXl 
s 

4s
.oea oea- 

1!-JN1-0I MESTVACO CORP NT 46 .414 90 
23-yaw-e1 8 zoos 01/Isn030 00 02/1e100 

CLAY tm-PIHCD 

s 5 .010 oao- 
16-tee-e1 wIlstun COPPRAUCATIONS INC 31,75 of 
22-FEB-61 13 5001 04/15/300E DD w11/d0 

CLAY FCN-PIMCO 

5 5 .000 000- 
14-1W4-Ol NINS7M Cma1NICRT70N3 INC 3.175 00 
19-wut-oi 12 Sao: e4/15n02e 00 e4n0i09 

MAY Fow-vIhco 

ACfWL senLE DAM 
BASE AROUNT 

tss.e1¢ so 

50,207 12 

112,208 oe 

75,6i7 10 

f6 . "9t 90 

],475 00 

2.175 Of 

INVIZstrorr 
BASE rust 

132,289 se-

51,175 35-

iie,zss ee-

a4 .9en 9s-

as .16o a5-

3,7oa of-

3,710 oo- 

RIN DAM Z1-NOV-01 
TIIA,AnCTfON REPORT PAGE Stt 

MY 6001000 FOR 71E PERIOD 91 NOVEIOFA 3000 THROUGH SI OCTOBER 2001 M25777 
TIE CLAY FOUNDATION 
C0160LIORTFD PORTFOLIOS 

74AN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VRlIE7 
CONTRACTUAL/ SNARES/>"R VALVE KTWL qFALIZEO 
SETfIE!lG777T SECURITY DESCRIPTION TMOE DAM SETTLE DATE INVESTMENT CWNENCY G"lNiL055 IN 

DAM f p4/SETTL pYf BASE IIOL.:. BASE MWVNi -DUE -G= BASE COST mex-mmaulla 

S 5.100 000- 
ia-naa-o1 wIraran cmaiwIurcors INC 2,200 09 2,200 00 3.700 go- 0 go 
19-rw-91 12 saa: 44115i200e 00 e4i10ioo 1 .500 68-s 

CLAY FDN-PIHCO 

s 5.000 eeo- 
ot-OEC-ae MaRLDVtuE FIRM INC SR NT 51000 go 7.001 00 41618 75- 9 to 
06-OEC-00 12 0002 0010I/2001 OD 07/36/77 I,678 75-5 

CLAY FLH-P1MCG 

s 5.000 too- 
14-DEC-09 MOaL0Y1DE FIeFA INC 9t w! 3.9u 09 31025 of 41616 7s- 9 00 
07-pEC-00 12 aOYi 00/01/2007 DO 07/t0/97 1 .577 75-5 

CLAY Fml-PI iiV 

TOTAL 
FI e 1 0 e prnRl S 
71UGm - SETTLED CWRQff PERIOD 
U 3 DOLLAR (7,774,0]7 42 47,754,03 42 43,777,7D3 00- I 00 7,715 f0-l 

194. 680 ez s 

FOREIGN (SASE VALUE) o 00 I go 727.103 93- a 1e 6 e0 L 
44,478 or s 

TRADED - PENDING 
U 5 DOLLAR 70.515 20 1 00 67,496 SS- 0 10 0 09 L 

3 .01a IS a 

" FOREIGN (BASE vulEt a go a eo D go o ee a oo L 
o ass 

SETTLED - TRUZAED PRIM PERIOD 
U 5 DOLLAR 0 so 0 00 Y 00 0 of 0 00 L 

0 00 5 

FOREIGN IdISE V"11E1 0 00 0 00 0 00 D 00 0 OP T 
0.00 3 



CLAY FOUNDATION, INC. ~l Mellon Trust SN 55-0670193 
Bmmn Safe Deport and Teu,t Company MELLON STATEMENT #1 

PART IV 
TRANSACTION REPORT 

MY caaioeo FOR THE rcucoo 01 NOVENSER 2000 THROUGH 31 OCTOBER 2001 
YIW DAM 22-lDV-01 

PAGE 363 
M1t 

" n¢ CLAY FMINDATION 
CONSOLIDATED rw"LIas 

TRAN COVE/ 
E17EcrIvei Jme[oINwL SHARES/PAR VAL UE) 
CmRP~C7UnL/ 9uYE5/Vq¢ V" lUE 
sEl'rLrlEl+r SECURITY DESCRIPTION TRADE DAM 

DAM (LOCAL CMR/5£TiLE CIRRI BASE MOUNT 

ECVITY 

U~S. DOLLAR 

s 31840 aao- 
]o-Aw-at AM TIM WARNER INC CON i3a,9@6 at 
as-vr-a t 

CLAY ~HONTAG 
s 3,900 eoa- 
Ot-RP4-01 "lGN INC 167,e69 e3 
I1-APR-01 

RAY F711-W16TRWq 

s 3,340 oaa- 
0~-OPi-01 "LGN INC 126,726 35 
13-870.-OI 

CITY FRl-M16TRON0 

s : .soo 000- 
N-APR-01 ALCAN INC 104.851 24 
23-AM-01 

CLAY F71-ARXSIVUNO 

s 1.000 ooo- 
zs-nva-n slow INC 43 .244 65 
u-.wt-o i nor ~wuammm 
s 1,000 eao- 
xe-era-ai ALCAN INC 43 .917 43 
21-A/R-01 

CLAY FvIFeII115TRmm 

ACTUAL REALIZED 
SETTLE 0?7E IMVES71ENf MRItENCY GAIN/LOSS IN 
BASE AIAIMI !"UL75T BASE COST BASE CMENCY 

45 .1152 7e-5 

147 .819 93 1ee .27s 11- 0 ee e9,394 72 L 

124 .e26 35 e7 .ees 39- 0 00 31,090 9< < 

104,e52 24 49,409 as- a to 55 .441 39 1 

43,344 .&s 1e,933 7k- 0 go 24 .310 89 1 

43,e17 43 1e,130 5+- o 00 24,9e6 e4 t 

RUN DATE 22-NOV-01 
TRANSACTION REPORT PAW Si " 

MY 0001400 FOR THE PERIOD 01 NOVpmER 2000 T1910YGX 51 OCTOBER 2001 11=5713 
Tim CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRW CODE/ 
EFFECTIVE/ (ORIGIN4L SNARES/P00. VALUE) 
C01RR "lTU" L/ LYJ1E5/PAR VALM ACTUAL REALIZED 
SE7TLEM11T SECIpI[7Y DESCRIPTION TRADE DAM SETTLE DATE INVES7NENT CMREWCY GAIN/LOSS IN 

DATE (LOCAL CVRR/SETTLE CM7 BASE AMOUNT BASE AMOUNT SASE CO°T SRSE CO57 BASE CURRENCY 

s aoo ooa- 
36-A .R-Ol RLGW [K 77.e52 64 V.e52 11 7,496 12- 0 e0 10,356 52 L 
01-MY-01 

CLAY F01-N176TRm10 

5 600 000- 
aa-xw-ov ME111W1 EXPRESS CO CON 3e .037 71 34 .037 77 10,017 40- 0 00 36,020 71 1 
09-MY-00 

CLAY Fck-HOWTAG 

s :,see aoo- 
oe-Jal-al MEItiGN EXPRESS CO CON 17l.984 56 ]se,7ef 51 46,747 e7- o 00 73,271 69 L 
11-JAN-7t 

CLAY FGX-110!lfAO 

Y4-APR-O1 IJFRIWI E7tP4E550WC01 714,37G 21 204,338 29 73,475 73- 0 00 110,543 56 L 
O1-APR-41 

CLAY FpN-IIOIRPO 

s 1 .000 ooo- 
1a-Mr-ot uEncuw MN cwv CON u,qie e9 sa,99e e9 zo"u ve- a oe 24,330 at L 
17-MY-01 

CLAY FUN-M1t5T40N0 

75-MY-O1 MEWIGN GEII CORP CON 73 .17 01 72,37< 41 53,06G 44- 1 d0 37,725 43 L 
IS-WAY-01 

" cur Fm~-wrs,amm 

ii-lur-at NEqIGN 4L11 C~V Wn 17.e31 77 19 .021 37 31 .e01 «- a Go 30 .019 73 l 
21-MY-01 

cur sw-uustxawo 



CLAY FOUNDATION, INC. 
Q Menan TCUStsif ss-0s7o1ss 
Boston Safe Deposit and Tnuc Company MELLON STATEMENT #1 

PART IV 
7RPXSaC!]ON REPORT 

31 0001000 FM THE PERIOD 01 rwvrem xaao naaual xrame xaai " car 
TIE CLAY FOUNpATIaN 
CONSOLIDATED PENIMOLIGS 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR V"LMI 
COIfIiiRCTURL/ SIWES/FPN VRLIE 
$ETTLF7EHT SECIRITY OESIXSPTION TRADE DATE 

DAM ILO eo/SET( c CL R), BASE AftCLA4E 

5 1,500 000- 
70-IUY-01 AIIERICPN GIZ]I CORP [OM 67,670 24 
04-JEAN-01 

CLAY FLN-M16TR7110 

5 600 000- 
OS-JNL-01 IJIFAIUJI fET1 CmtP Ca 2 .937 20 
ca-iua-01 

CLAY Fox-w~srnonc 
s 1 .000 ago- 
06-APR-01 ,11IEy1cAA sro COs INC BEL 58 .533 44 
I1-APR-D1 

CLAY FW!-MMTR4l6 

s 1 .200 oao- 
1!-"PR-al MIp1ICp11 4T9 COS INC oEL 73.545 67 
23-AM-01 

CLAY nil-IIIMSTRUNG 

5 1,100 000- 
35-RRl-OI MERIGN STD COS INC OEL 44,682 71 
26-AM-01 

CLAY FpN-ARM'TRWA 

s toe aoo- 
ze-am-a1 ucEa:ew sro ca5 INC BEL 41 .292 14 
01-KAY-11 

CLAY FpX-MM571t7110 

s ea 988- 
2f-DEC-00 BARON Aue'r I'D SWALL CAP FD 11190 so 
ox-Ana-01 

CLAY FDN-STECNEA 

"RIIPL 
SETTLE DAM 
BASE AROLM 

67,670 2{ 

26,917 30 

5!.577 44 

72,515 49 

{<,6l7 79 

41,252 :a 

11194 00 

INVES~ 
BqSE NST 

!1,001 66- 

tz,aa a-

41.117 I1-

77 .x02 97- 

as .me6 oz-

xe.e1e so-

1,153 at- 
6 sfs 

RUN GATE 2Z-NOV-01 
TRANSACTION REPORT PILE 366 

MY 6001009 FON TIE PERIOD 41 NOVEAlE71 3000 Tlf101iEX 31 OCTOlEfi ]001 M25717 
TE CLAY P011lAATION 
[oN50LIDATEp PORTFOLIOS 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PM VALUE) 
CONTRPCfV " L/ 91YIE5/PW VALUE ACTUAL REALIM 
SE7iLE77mf+f SE[IDtITY DESCRIPTION MADE DAM SETTLE 0.7E INVESTlENf CNtRENLY 0 "INiL055 [N 

DATE t O " MiSETTL ReI BASE AMOUNT BASE CMO~ BASE [DST !/SE CO57 BASE CURRENCY 

s 23,547 eet- 
x2-act-ol eMaN ASSET FD SAALL uv FD 300,000 ao 300,000 go 315,552 42- a eo 11,576 so-L 
33-OCT-O1 4,075 93-5 

CLAY FRI-STEfilgli 

s 300,211 913- 
24-Jlli-01 ROOM pOSIXEERO sFA TA u 5 7a7,872 3e 9e9,472 30 127.1e0 e7- 0 oe 61,773 53 1 
Z7-JMI-01 LHLL CAPITAL MR INSiL 516 1,47 " " d S 

CLAY F011-57EGIER 

s 1 .040 eeo- 
ei-Juaa1 emcd eauNSwtc coar CL n Ie,svo is 18,S90 7a 15,921 75- 9 .00 2,669 Of L 
OS-FEB-01 

CLAY ~-mmnom 

s 1 .900 eeo- 
tx-ten-o1 BERGEN eemswio cwr CL A 19,370 61 l+,»a a 1s,v4z so- o go ague u I 
1s-Fm-o1 

CLAY rm~-unslrtrtmc 

s 1,eee eeo- 
o6-qua-oi eoeeoi wUaswto rnar CL a 18.192 Ca ie .t9x as 1s,ss:.a6- a ae 2,659 6x i 
a9-NAa-o1 

nor rm~-uusTnawc 

s 1 .800 oea- 
u-wa-ai eptea eauNSwta CORP a A tbtve a u.6+a so 15,u5 n- o so 1 .279 zt 1 
u-iua-o1 

" cuv rm~-uusrnoxc 

Ss-MnR-ol !E¢m1 BRWSw1 
0 
,CORP cl A 16 .165 55 16 .163 55 v5,777 Go- 0 00 7ee 35 1 

ZO-MAY-01 
CLAY FON-MMTA0110 

0.1M DATE 32-NOV-O1 
PAM - e 6s 
nova 

REALIZED 
CURRENCY GAIN/LOSS IN 
!ME [O57 BASE CMRENtY 

0 Do 36,668 58 1 

e 00 14,516 53 L 

0 00 17,366 33 1 

0 00 15 .393 56 1 

0 00 17,79 77 L 

e go 12,463 66 1 

o ao 



R,~ CLAY FOUNDATION, INC. 
ISile, il0(/ Trust' 55-0670193 

ammo sore Deposit and T~ comvmr MELLON STATEMENT #1 
PART IV 
TRANSACTION REPORT 

FOR PERIOD K 2000 CUGH 31 OCTOBER 2001 at Irovc " car coelaoo 0c4 nw nE 
THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

IRAN CODE/ 
EFFECTIVE/ (ORIGINAL swaesioaa VALUE) 
[ONiN4CTWL/ !D"ESIPAR VALUE 
SETILElQlf 

SECURITY 
DESOIIPTION MADE DAM 

DAM flOCAL CL:.R/SET7~E CNiR] APSE AMOUNT 

s 11010 ooo- 
xt-Xfa-at BERGEN eainawce coat CL w 15,659 so 
36-MAR-O1 

CLAY Fam-ARNSMOW 

5 
600 

000- 
2!-M" 4-01 BERGEN 9RINSYIG CORP Cl A 1,040 If 
25-FM-01 

CLAY FpN-Yt16TR01G 

s xx .~oo ooo- 
07-NOV-00 BOSTON SCtIXfiFIC CORP COI 717,505 10 
@a-nwv-oe 

CLAY FpN-IqNfPG 

5 {10 007- 
o6-wov-oe BRISTOL Mots SQUIBB C0 CON 57,537 71 
01-MV-00 

CLAY FIN-mONTAG 

s 2,600 noo- 
o9-Mv-ao clam coat Colt 326,498 67 
14-MV-00 

cur ~-rtiuurnowc 

s 1,000 ooo- 
0!-JAN-01 CiG11A CORP Cam 110 .!69 50 
00-JAN-O1 

CLAY FpN-NIMSTRm6 

S 3,300 000- 
IO-JAN-01 CIClLA CORP CON 157 .!73 66 
16-JAN-01 

CLAY FUN-WMSTRONG 

ACTUAL 
SETTLE DAM 
BASF AMUNT 

15 .6s+ sa 

9,740 17 

347,505 to 

a7,ss> >a 

ezs,a9e 67 

128 .369 so 

157,37] 60 

INVESTMENT 
-lam -c= 

u,372 vs-

9 .us 6s- 

s4 : .777 1o-

ni,ziz ia-

ss,tez i6-

1s,aza sa-

17 .if7 06- 

a oa 
t,exs u s 

a go Z73 .316 51 L 

o 00 1e9 .243 02 L 

0 00 157,726 62 L 

RUN DAM 22-MV-01 
TRANSACTION REPORT PAGE !60 

CLV 0001000 FOR THE PERIOD 01 NGVQ10E0. 1000 T7WOUGX 31 GCTOBER 3001 M75731 
TIE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TAW CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CONTRACTUAL/ SHAMS/PAR VALUE ACTUAL REAL IZED 
SETIlFHE7R SECURITY DESCRIPTION TOME SATE SETTLE DAM IXVESTlQIT CURRENCY GAIN/LOSS IN 

DAM (LOCAL CL N/SETTLE CIRRI BASE AMOUNT BASE nM01MT BASE COST p"SE COST EASE CURRENCY 

PC 700 C00- 
S1-OLT-d0 GBOT MICROELECTRONICS CORP 77,453 OS 12 .455 07 0 00 0 d0 
03-MV-00 cam 

CLAY FDN-"RMS7RON0 

S 5, 00- 
07-RPR-Ol UNMIIJI PAC LTD31El10CU 1!7,174 17 1E5,176 11 07,158 54- 0 00 13 .755 45 1 
12-AM-41 

CLAY FpN-NtM5TA0NG 

10-"AI-O1 CANADIAN PK LTG61E111C0m 83,070 20 63r070 30 57,470 36- d 00 65,00 12 L 
16-APR-01 

CLAY FpN-M16iitONO 

s 1,900 ooo- 
ab-JUl-ol W4kOIaI PAC LTD IEX Cm1 71.714 11 77 .71 11 32 .714 6e- 0 40 46,997 47 L 
07-JUN-01 

tut ~-wnTUmu 

as-JuH-oi CANADIAN PAC 
1,300 

Eiicam 55.1s7 6s 55,137 6s 22,139 AT- o do 52 .996 18 1 
011-JUN-91 

CLAY FpN-NIM5T1ION0 

s 1 .000 ooo- 
xz-Jw-n CANADIAN me pro NEW cap se.+sa iv x,9se i+ uns: aa- a so 22,025 ss L 
27-JUN-01 

" nor rnw-~qiarnorm 

s 1,zoo .ooo- 
as-JUL-ot CANADIAN PAC LTD NEW Cam 46,774 75 46,73< 75 20,160 51- a cc 16,774 34 L 

MAY Fpll-,WIRTROXG 

RUN DATE Z2-10V-01 
PAM set 
M257II 

REALIZED 
CURRENCY aAINILOSS IN 
AA19-= BASE CURRENCY 

a go xea e5 L 

0 to 183 46-L 

o as z7s.xee ee-L 



p~ ' -~ CLAY FOUNDATION, INC. 
Q e~ifl~ Trust 9' S5-0670193 IYf 
Boston Safe Deposit and Tnut Cmnpmy 

MELLON STATEMENT #1 
PART IV 

rnwsantON rtEPm+7 
31 MY FOR THE PERIOD ~ aCTaeFY :oal " Goalooo of ER zoos TROUGH 

TIE MAY Fau1mATIW1 
Gmi50Ll0ATE0 VmITFOL105 

TRPN m0E/ 
EFFERIw/ I0t]OIWL SMMES/PA.4 VALUE) 
CONT0.PCTUpI/ SMRGES/PM VRIIE 
SE'fTL~ SEC1147TY Ms"IPTION TRADE DATE 

DAM (LOCAL pp "SE AMOVNt 

s aoe oao- 
os-Jut-al CNNOINI PAC lTO IEN amt 15.655 as 
10-JUL-Ol 

MY MI-MMlTROW 

5 1,000 go 
9- 24-JUL-01 CANADIAN PAC LTD 14701 ON 55 .543 14 

MAY FON-ARX57RCN0 

s Loos eao- 
25-JU1-01 CANADIAN PAC LTD NEV 0011 71,017 d5 
so-JM-al 

MAY row-uuatnauo 

s :.coo ooo- 
:t-JU-ai CANADIAN PAC Lm ~ can e6 .3:6 e9 
31-JUL-01 

CLAY FGII-NIIISTA7W 

s 31800 ooo- 
n-JK-ei CANADIAN PAC LTO WW COP 137,671 is 
II-AUFOI 

MAY rw-NUStamm 

s 1 ,zoe aoo- 
ev-cES-e~ ciuc m us coy 283.076 39 
12-fFJ-01 

MAY FGN-IOIffM 

s 3, :oo eoa- 
OG-i}2-01 CISCO M INC C94 78,474 15 
1!-FED-el 

czar M-noWAo 

ACTUAL 
SEffIE 0117E 
BASE RIIOVNi 

13 .655 i! 

35,835 is 

$6.019 85 

06,326 » 

137,671 ie 

as . 076 39 

96,474 is 

INVESPENi 
BASIE COST 

6,647 11-

16 .111 75-

I6 .Ll7 7t-

eq.ev a-

aa.au .9e-

uq,no ee-

115,x72 so- 

a ~e 
171,35! 169-5 

0 It 
14,990 is-s 

RLIN DAM 22-MY-41 
TRANSACTION RIEPORT PAM 378 

MY COOI000 F04 THE PFAIGC 01 WVf7mFA 1000 TMIOU01 ]1 OCTOBER 3001 1125713 
TM CLAY FOWO.7[74 
colsoLtoATm roahaLIos 

TRAM CODE/ 
EFFERIVE/ (ORIGINAL SHARES/PM VRLI.E) 
CONTRACTUAL/ SW1RE5/>Nt VALVE ACTUAL FUEALIWD 
SETiLFlO1i SECU417Y OES@IPTION TRAM DAM SETTLE DAM INVE5~ CUQJQ4Y GAIN/LOSS IN 

DAM UnCpL AQ/EETT F C MR) BASE YIEINT 0115E CIAIN! BASE CAST BASE COST BASE CUFZRFNCY 

1 61860 000- 
11-14R-II CISm M INC CON 112.07 31 113 .107 74 210,17 10- 0 00 
is-ws-ot 97,04 e6-s 

CLAY FDN-NONTAG 

s a, :oa eoo- 
ao-nuo-o1 cinaow 31c caw tef .9<i is 161,941 18 235,698 22- a 80 
05-SEP-tl 45 .757 04-5 

RAY FIW-ImNfRO 

s ice fee- 
e6-MY-1o rnu coin co cvn 54 .7e1 67 54,731 67 60 .z4e 7e- 0 e0 5 .517 03-L 
19-NOV-00 

CLAY FW-1O11TA0 

07-JW-01 COCA COLA CO COP! 
0 000- 

1!! .017 11 llG,Ol7 99 197,03 17- 0 00 59 .5!7 10-L 
12-JUN-01 

MAY PW-IENTAO 

d2- "UG-O1 COOPFA I105 INC OCdI 00 5416" 70 5{ .fly 70 4! .l*6 S!- o go lo,flG IS L 
67-AM-11 

CLAY FpN-IJI16TR0W 

a 3 .00 - 
00-"11C-OI COOPER I1m5 INC4Cm4 00 200,517 0 109,513 33 1N,167 00- 0 00 53,606 SS L 
13-AM-01 

" cur c'w 

ie-Aw-e~ cwvEp 

firms-~c'srnrnm 

~~q~e 
ea- 

34,656 10 e4,656 Is 26 .1+e 12- 0 so e .465 to L 
15-AM-01 

CLAY FD11-M16TRm1G 

RUN DAM 22-MV-01 
PAM 5 

1 
+ 

H25711 

RE1L7ffD 
MIRROICY GAIN/LOW IN 
haw -= I&SE-QU&SEM 

e Is 9 .107 72 L 

0 to 19,213 39 L 

o so 19,400 09 L 

0 of 46 .431 So L 

a Be 74,4117 35 L 



~~ , 
Trust 

CLAY FOUNDATION, INC . 
IY7e1~~~ s~ 55-0670193 

Bmmn Safe Dune and Trust Company MELLON STATEMENT #1 
PART IV 
WANPSACTlOW REPORT 

FOR 2000 MY TWf01Ai1 Sl OLTUlER 1001 ilE VEAi00 07 NOVE]IBER " 6001100 
THE [LAY FOI1Np"TION 
CONSOLIDATED PORTFOLIOS 

MAN CVOE/ 
EFFECTIVE/ (ORIGINAL SXRPES/VAII VALUE) 
CONTRACTUAL/ SILIRES/YAIt VALUE 
SETTLFJffIR SECURITY DESCRIPTION WADE DATE 

DATE EASE AMOUNT 

s 1,200 000- 

: 
M-11 DILLARDS INC M A CON ifilaofi 22 
-FU-01 

CLAY F134-MMSTRRIO 

s 1.002 ago- 
.6-FED-01 DILlMCS INC CL A C01 17,77] 77 
a9-cEn-o1 

CLAY r~-wKSrama 
s t,aoo coo- 
.7-M-01 oauans INC CL A CON 18,118 11 
1:-ten-o i cur rvw-raiarnmq 
z tae aao- 
aa-tee-ei niuaRos INC CL A CM 12,59a 22 
I1-MRR-01 

CLAY FpN-MXSTqONG 

s Sao ooo- 
06-NOV-01 OISIFY WALT CO C01 36,117 62 
09-NOV-00 

CLAY Fm-lIONTRO 

s e00-
17-FEB-O3 Dow COI CO CM 26 71 
1e-tee-oi 
1a-rES-at 

am Fow-wa,cmm 
s 1,340 ooa- 
16-OC7-01 DOW CffM CO CON 44,751 56 
19-OCT-01 

CLAY F77N-44MSTRONG 

0 00 3,175 76 1 44,751 x c1 .m oz- 

RUN DAM 32-NOV-O1 
TAAHSARIOX REPORT PAM 37 2 

MY 9001000 FM Tiff PERIOD OI NOVE7IBFA 2000 THROUGH !1 OCTOBER 3001 IIy57]] 
THE CLAY FOUoWATIOW 
CmCtDLIDAMD PORTFOLIOS 

MAN Cam/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CONWACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
SETTLElIXI SECURITY DESCRIPTION MADE DATE SETTLE DATE INVEST7RIT CUIIqENLY WIN/LOSS IN 

DAM (LA C M/5 BASE AMOUNT APSE AMOUNT E«_= BASE [05T 2619-CUEQM+CY 

5 1,500 000- 
17-0R-07 am CE71 CO CM 51,655 0! Sl,6ss es 48,203 l0- 0 00 3,452 77 L 
22-OCT-01 

cur rvw-~wwsrnorw 

s 1 .aao .ooo- 
:z-at-o1 DOW aEN co c001 48,363 e0 aa .363 eo 44,4e7 74- 0 04 3,e7e 16 L 
u-act-v1 

CLAY FW1-NtRSTRONC 

s 1 .100 aaa- 
3a-OCr-a] DOW CHEW [n cow Se,sls e! 3e,ai5 es 7a,ee9 u- e of 5,326 55 L 
29-MT-01 

CLAY po~+-ausnma 

s ,too oao- 
z6-acs-ot ow oEn n rnM x.434 5e 3a,434 39 54,e51 16- 0 00 3 .603 14 L 
31-OCT-01 

CLAY FON-Nt16TRON0 

Oi-N01I-Oe ELECTRONIC ARTS 
00 000- 

281,740 57 252,740 57 72 .355 01- 1 DO 110.505 50 l 
09-NOV-09 

CLAY FGN-N0lfA0 

15-WAY-01 ELECTRONIC NfT5600 
000- 

151,953 16 159,155 16 51,15 71- 0 00 12l .776 45 L 
31-MY-01 

" cur rvw-HortAG 

s 1 .000 eoo- 
o6-wv-eo ELECTRONIC ogre srs cOIRev NEW o.ele 40 47,813 40 72 .695 so- I of 
09-MV-10 CON 24 .871 61-5 

MAY Fm1-IIOM "O 

ACTVPL 
SETTLE DATE 
EASE MOUNT 

16 .806 u 

37,917 77 

18 .118 71 

lz.s+a u 

]6 .117 62 

:a 71 

INVESThFILT 
BASE COST 

38 .135 ee-

57,317 so-

53, zit z+-

23,u3 s1- 

3!,677 77-

25 73- 

era DATE 22-MV-01 
PAM 377 
M25711 

0.FALIZEO 
CURRENCY, OLIN/LOSS IN 
10.5E COST BASE CLIMENCY 

0 00 21 .327 16-L 

0 00 15,235 53-1 

0 go 1S .100 59-L 

0 00 10,55 29-L 

a oa 
2 .557 n-s 

a ao 1 eo 1 



Q ~8~~0T'! Ti'USt~ 
cuAYFSS-0s~oisoN'iNC . 

Boston Safe Deport And Tnut Company MELLON STATEMENT #1 
PART IV 

T4NR"CfIW GFP7RT 
MY GOal0a0 F0 TW q1700 Pl NOYf7mpl 2000 TAOIIGM 71 OCTUBFR 3001 

RLIN DATE 22-NOW-91 
PAM 173 
rata 

" T!tE cL"r FaLNOPT101 
CW40LIOATED PORTFOLIOS 

MAN CODE/ 
o-TECrtvEi (ORIGINAL swESivw VALUE] 
COIRRPRURI/ SMMES/FAR VALUE 
SEffLElRfi SECURITY OESCQIPTION MADE DATE 

DATE BASE AROUNT 

s e, :e0 aao- 
IS-f'ED-Ol EICLTfONiC 0"i" SYS C90.V NEV 707,375 37 
il-FED-Il MR 

CLAY FGN-MOM7.O 

s 1 .410 Do*- 
16-FU-01 ELEC7AMIC DATA M TARP NEW a61610 07 
22-FED-01 CON 

CLAY Fdl-MOMPO 

s 1 .701 goo- 
14-WP-01 ELECTRONIC DATA Sn CWP NEW 96,545 55 
v-sev-n can 

CLAY FDN-PDNgTAG 
s ago too- 
25-WP-0! ELECTRONIC DATA SK CORP NEW "t,751 94 
7A-SEP-II CON 

CLAY FDW-NCgd7AG 

S 1,300 000- 
3G-"UO-Ol FMC CORP NEW COM 75,eu e: 
Z9-AM-01 

MAY cw~-uusrnac 

s goo aao- 
so-quo-a1 me CORP NEW can a.+oe u 
05-sev-o1 

CLAY FGN-4116TROG 

s 1.000 ooo- 
1z-Jvi.-at r[RSTQm+c soar cmi nt,sse 62 
v-JM-e1 

CLAY FVIfMMSTRRlO 

ACTUAL REALIZED 
gTILE CAM INVESTMENT CURRENCY 

IN, 
{N/LOSS IN 

BASE AMOUNT 25E COST B"SE COST BASE CURRENCY] 

2e7.375 27 1e3,5<7 et- 0 as 17,e25 49 l 

et .sio 47 71n5e t4- 4 .0e 15,459 1e 1 

9$,545 55 86 .397 57- 8 .00 10,147 la L 

44,751 +4 4e,657 6a- 0 .00 4,09e 2< < 

75,e~ e2 31,7D2 !0- 0 09 5,45 16-L 

49,90e u 33 .e2 ao- 0 oo 3,944 15-L 

31 .5315 62 23 .ees 12- 1 .00 7,653 30 L 

RUN DAM 22-MY-61 
TRANISACTION REPORT PAGE 374 

MY 0007000 FOR THE PERIOD 01 10VWEY 7000 T11ROUCRI 31 OCTOBER 2011 H0711 
THE MAY F01lm"73m1 
CONSIOLIVATED PORTFOLIOS 

MAN MM/ 
fFFER1VE/ f011]a11WL 51W1ES/YW VALiEI 
CONTiPCTV" l/ 9W1E5/VM VALUE ACTINL REALIZED 
SEfflEE7lT SECURITY DESCRIPTION MADE DATE SETTLE DATE INVESTIENT CURRENCY 0"iN/LOSS IN 

DAM ( O M/sE??Lx^0.7 BASE GROIN! BASE "MOUHT BASE MST liar -= DAM CVRAENCY 

S 1,000 000- 
15-JUL-01 FIPSTETEIt4Y CORP C004 21 .786 77 71 .7!G 77 77 .745 43- 0 00 6 .740 71 l 
30-JUN-11 

CLAY FpN-M16TR00 

s 11000 goo- 
11-AM-01 FI¢s7ENFYGY CORP CON 30,454 e5 30 .454 e5 23,980 as- a eo 7,374 of L 
Of-"VO-4l 

MAY Fvx-ausrno~ 

s 1 .040 Goo- 
o7-"u0-0l FIasTpElILY CORP CaF so,725 tZ 7a,7u 92 22,870 27- o as 7 .e55 15 t 
08-AUG-61 

MAY Fw-wwsrama 

s 11000 oao- 
1e- "w-a1 FtasTOEaR4Y CORP cm4 so,au is ao,azs 75 : : .uc a- o ea LeH es l 
15-AM-11 

CLAY rv~-uustnac 

s too ooo- 
:1-Aw-u FIasiomtcv CORP me xv,sea ee v .se : all 20,301 n- a go L:eI 01 L 
24-AM-01 

MAY rw-uusnmc 

s 25 .065 zt7- 
07-MR-01 FRANKLIN STRATEGIC SEA SHALL 841 .669 es ea .6eg as 1,179 .442 N- 0 00 196 .178 50-1 
05-PAR-01 GP GRNrtH FO ADVISOR CL 241,574 75-! 

" MAY rv11-sTEOaa II 

5 6 .000 S00- 
74-JUL-O1 CAP IK CO4 11,731 11 161,811 19 176,777 13- 4 00 
31-JYL-dl 33 .455 75-5 

CLAY FpN-ICNTPO 



CLAY FOUNDATION, INC. 
MEllOn Trust' ss-0s7o1ss 

9annu Safe Deposit and Tnuc Camvans MELLON STATEMENT #1 
PART IV 
iRN6FC~tON DEPORT 

OCTOBER 2209 THRO THE PERIOD 01 old UGH SI 3001 00 N4 IDVE]mEA " ttY Ga 
TIE CLAY FOIIIIORTiON 
CmlSOtfDllTED PGRTFOLI05 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL S7NRE5/PUI VALUE) 
CONTRACTUAL/ 514ARESi7qp V"LIE 
SETTLElVR SECNfITY DESCRIPTION MAW GATE 

one (LOCAL ~ci.E,?+ way ease eeouNrt 

s 2,000 oao- 
01-SEi-01 WP INC CON 29,901 77 
u-sev-e1 

CLAY MN-MNTAO 

S 1,100 000- 
07-SEP-OI GAP INC CON 20,9a& 37 
12-sev-01 

CLAY MN-NOWAS 

5 700 000- 
I0-SEP-01 WV INC CON 13,466 24 
u-sev-n 

CLAY MN-!ql!!pG 

s 41500 ooo- 
36-SEP-OI GAP INC CON 52,344 44 
01-MT-41 

CLAY FDN-NONTAQ 

s xae ooo- 
0{-NOV-00 GENERAL ELEC LO CON 10,000 1] 
09-NOV-00 

CLAY MN-NDNTAG 

s ilea aaa- 
SO-RU4-OI GENERAL ESEC CO COgI 245,000 is 
IS-SEV-61 

CLAY MN-MONlpO 

s ages ooo- 
7f-SEP-07 CpERRL ELEC CO CON 129,E25 70 
27-MP-41 

COPY MN-110MAC 

ACTUAL 
SETTLE DAM 
BASE ANOurt 

29 .701 79 

20.9" 17 

13 .466 36 

52,304 64 

10,800 13 

745,000 IS 

tr,eu to 

4FALIIID 
LWRENCY GRIN/LOSS IN 
BASE COST BASF CLIRRENCY 

a o0 
33 .071 "s-s 

0 00 
u.ei+ s7-s 

o ao 
14,324 1s-5 

a 40 
7a .vee s9-s 

0 go 10 .000 07 L 

0 00 
41,513 7e-s 

0 00 
40 .365 d5-5 

tMIESTIpIT 
BASE COST 

62,973 3f-

43,807 14-

27,771 l9-

1ei,zes 03- 

Boo oe-

3!(,513 53-

I70,190 75- 

NM PATE 22-MV-01 
TRANSACTION REPORT PAGE 776 

ClY G001004 FOR 71E PERIOD Ol IbVpOEII 2040 Tl9tCUGM 71 OCTOBER 2001 "2571I 
THE CLAY FOMDATION 
CR60L1C"TEU PORiFOL105 

T9AN CODE/ 
EFFECTIVE/ (ORIGINAL 5l41RES/PM VAIVEI 
COX7AnRllnl/ SIWiES/PAG VPLIE "CTWL REAL= 
SEfTLQRfi SECUIIITY DESCRIPTION TRADE DAM SETTLE DAM INVESTIEl7f CWYQI.Y GAIN/LOSS IN 

E L95T BASE COST BASE aEN V DATE ( A pR/=ey) BASE AMOUNT BASE AMOUNT ~GS 

5 1,000 000- 
06-NCV-00 GILLETTE CO CON 34,126 36 76,136 76 37,763 50- 0 go 3,639 14-L 
09-MV-00 

CLAY MN-HOWAG 

s 3 .300 ooo- 
37-JnN-al GILLETTE W CON 97,567 24 99,s67 24 172,577 40- 0 of 22,970 16-L 
01-FEB-41 

CLAY MN-H11NTAG 

5 4,!00 000- 
1!-nPq-O1 GILLETTE C7 CU 113.701 10 133,701 10 130,011 44- 0 00 1 .718 36-l 
27-APR-Ol 

CLAY MN-KONTAG 

s 11000 o00- 
06-MAR-01 GOODRICH 5 F CO 41 .462 11 41 .462 11 27,274 05- 0 00 ogee 04 L 
n-cwt-a 1 

CLAY MN-ARMTRONG 

s 1,000 eoo- 
32-MR"-0l GOODRICH 8 F C4 44,715 12 44,115 12 2,676 GG- 0 00 17,440 36 l 
zs-NAY-a1 

CLAY M-ARMSTRONG 

s 11000 oao- 
07-JtM-Ol GOODRICH CORP 13,061 01 12,061 01 36,116 53- 0 00 15,144 56 L 
11-JIM-01 

" CLAY FCN-MllSTRONC 

17-JCL-01 GOODRICH CpRy1'000 
000- 

37 .174 11 57,174 13 26,027 07- 0 .00 11,106 26 L 
29-JUL-01 

CLAY F7X-Yt16TRRA 

RM DAM 22-MV-41 
PAGE 375 
F25711 



RUN LATE t3-NOV-11 
TRANSACTION REPORT PAM 57a 

CLY 0007100 FOR THE PERIOD 01 NOVEXlER 2908 THROUGH !1 OCfUEER 3001 X35711 
TIE CLAY FOIDNRTION 
CONSOLIDATED PORTI`OLIOS 

WAN CODE/ 
EFFECTIVE/ (ORIGINAL 5lW6/PM VALUE) 
COMRPCTV" L/ SHAJtES/PQ VALUE ACTUAL REALIZED 
SET7LElET7T SECURITY DESCRIPTION WADE DAM SETTLE DAM INVESTMENT C114Pl1lLY WIN/L059 IN 

p&7p CppL e BASE MOUNT BASE AMOUNT ! "5E COST pASE [05T BASE CLAIRENCY 

s 31290 aoe- 
ohJ,w-U IE1nEn v "num co cOM +7.fu 5a 97,418 5B 79,443 e7- a of 17,975 St t 
12-JAN-01 

CLAY FON-MONTAG 

s 11590 oao- 
10-JIJI-01 HEWLETT PAOtMG CD CM 46,921 2e 46,921 2e 3e .440 20- 0 so 8,481 .95 L 
It-JIiN-01 
is-iul-u 

uav ~MmrtAa 

s 11100 ago- 
02-AM-01 nom DEPOT INC CON 94 .422 28 94 .422 20 86,862 42- 4 so 

7,559 eG s 07-AM-21 
cur FOX-Nanw 

s 1,800 ooa- 
os-nw-e1 row DEPOT INC cap 1511 .345 91 ee,345 91 37 .+72 67- 0 to 47 .978 69 L 
0e-Aw-91 2 .394 .64 3 

CLAY Fw-~rr~a 

s sae aoa- 
o6-ew-et NONE oEVOr INC cv11 14,622 08 14,422 0e 2 .729 67- 0 e0 11 .e92 41 L 
09-AM-11 

CLAY FON-PIONTAG 

s : .see aao- 
17-at-el HOPE DEPOT INC c011 73 .39e 72 12,39e 71 26,917 44- 0 e0 71,471 2e t 

" za-ocr-e~ 
CLAY KIN-PIGNTAO 

s 2,120 oaa- 
:x-aer-m HCHE DEPOT INC con $2,863 +a 02,865 +o 19,167 u- a go uau ze i 
25-acr-e1 

CLAY FpFt§3147AG 

~~ CLAY FOUNDATION, INC . 
IVlel' ion Trust 55-0670193 

Boston safe Depmt and T~t Company MELLON STATEMENT #1 
PART IV 

TR/JS"C71m7 YEP747 
RUN DAM 22P

"
~22-MV-01 

777 
" CL" 0001600 MR THE PERIOD 91 IOVOOEA ta0o T}flOUG !1 OCTOBER 2001 

TIE CLAY FOlOm"7ION 
25711 

CONSOLIDATED PORTFOLICS 

7RW1 CODE/ 
FFFECTiVE/ (OIISOINAL L4QE5/PM VALUE) 
CmIfRiRWI/ LWES/PAi VALUE AWL RFALIIED 
StTiLpqlT SECURITY CESOIIPT[ON WADE DAM SETTLE DAM INVESTIpfI CWGF7C" WIN/LOSS IN 

DATE ILOC"~ [L.R/SETT~F CL:.R) BASE AMOUNT BASE iM0 M BASE [¢5T 1&1& -Ml BASE CMENC!Y 

S 11000 so*- 
JUL-01 WODRI61 CUR P 37,931 15 $7,134 13 74,843 60- 0 00 73 .070 45 L 

33-JUL-01 
CLAY r-m~~smmu 

s 11000 aoo- 
n-im-ot GOODRICH CORP 56,124 13 se,12a ie :zns9 n- a as Isne4 e7 L 
24-JUL-01 

CLAY rv~-NUSTrtrtao 
s eee oeo- 
ea-wav-oe IEwLErr veaanc co con 37,100 76 $7,100 76 36 .642 so- 0 Do 
29-NOV-01 <se ae s 

CLAY FGN-IWNTRO 

S !,"00 000- 
13-JAN-o1 HEner'r vuxum ca cmI 1141619 53 110,011 SS ISG,Of! 4Y- t 00 {,6"C "0 L 
se-Jiw-ol q,H~ q-s 

CLAY FDN-MONTAO 

s 2,700 aee- 
ef-JUha1 1ErLErr vAwwn CO car rs .au 46 95 .413 46 n,aa7 n- 1 00 v.nt 53 L 
O7-JMI-81 

CLAY PpN-IOITAfG 

s 11400 eao- 
OS-JAN-01 IEIILETi PKaMO CO CON 46 .213 91 46,213 99 60,155 07- 0 Go 6,0511 92 L 
If-JAN-01 

uar sw-rartAa 

s :.Sae eoo- 
OG-JMI-OI IEIILEff P>OIAR7 m CON 77,57 66 77 .57 ti 6f .Gll 04- 0 00 11,750 82 L 
ii-JAN-01 

CLAY FpN-MONfRG 



' -~ sw CLAY FOUNDATION, INC. 
M~ilon i rest 55-0670193 

Boston Safe Depart and Tnut Company MELLON STATEMENT #1 
PART IV 
74qN5aCilox qEPaGr 

200 
1 
THROUGH 31 OCTOBER 2901 MY FOR THE 1 wovcwecp eaeieoe venue e " 

THE CLAY FOIINDPTION 
CONSOLIDATED PORTFOLIOS 

MAN CODE/ 
EFFECTIVE/ ORIGINAL !DiAREWPAR VALUE) 
CONTRACTUAL/ SHARES/PAR VALUE 
SlTfLElmlf SECURITY DESCRIPTION BALE DATE 
DAM fLOUL CWR/SE7TLE [V10.1 BASE AROUNT 

5 a,ooo 001- 
i-MY-40 INTEL CORP .utr Cum 187,243 7s 

O9-HON-40 
CLAY Flxf-Melfm 

5 10,100 *Do- 
18-JAN- 01 INTEL CORP CALIF CUP 521 .289 29 
11-JAW-81 

CLAY FmhIOHr~o 

s i .sao 
oa,- 11-APR-01 INTERNATIONAL PaVFR CO CU 55 .771 ]f 

17-AM-01 
cur sox-w~atnmw 

s 11000 aoo- 
13-APR-O1 INTERNATIONAL PAPER CO CON !1 .151 Si 
1e-ova -a cur coi-~ahsrnoo 
s 1,400 ooa- 
u-ova-at I ur[wanawnL raven CO CUR 51 .597 61 
IV-AM-01 

cur ~-uusrnmo 
s I .aoe aoe- 
u-arq-o1 INTERNATIONAL verve CO MR 36,934 63 
II-APR-81 

cur f'm,-ausrnos 

s 1 
;AM 

ooo- 
,a-AM-01 INTERNATIONAL vnpee CD ca 53.950 13 
i7-rev-2l 

CLAY FNI-M16TRR10 

ACTUAL 
SETTLE DATE 
ease ahaurn 

ier.zas rs 

s2i,ze1 :I 

55,776 74 

36,251 ea 

5t,597 61 

36,934 u 

53,930 1s 

REALIZED 
CURRENCY Q^IWLGW IN 
arse crow ease cunnewti 

0 00 13e,177 75 L 

e e0 274,03e 54 L 

a as 9,159 60-L 

0 00 7,017 17-1 

0 00 e,691 e6-L 

0 go 6 .110 64-L 

a oo 4,5e : eo-L 

INUE471E7ff 
BASE COST 

67,070 oa-

o,zse rs-

X4,971 ]6-

37,36! " S- 

ea .zev a-

u,osa n-

6o.stz :a- 

RUN DATE 22-NDY-11 TRANSACTION REPORT PAGE 3ao MY !001000 F00. TM PERIOD OI NGYE1mEA 2004 THROUGH 31 OCTOBER 3001 1135712 THE CLAY FOUNDATION WXSOLiC "7E0 PORTFOLIOS MAN CODE/ EFFECTIVE/ (ORIGINAL L49E5/P/1p VALUE) COrtVnCT11nL/ LWtES/YW VnltlE ACTUAL RE"LIII.C SETTLQEIfi SECURITY DESCRIPTION MADE DATE SETTLE 047E IINESTlFNf CURRENCY GAIN/LM IN DATE (LOCAL SRN/SwnI BASE AMOUNT BASE GMOIMT BASE COST &"U COST ! "~F~M s aae ooa- 3e-nva-e1 INTERNATIONAL PAPER co can 23,202 13 :e,ze : a u.na ve- o so 2,374 6S-L 3l-P0.-01 CLAY FDN-M16TAONG S LS! 000- SO- "P11-O1 INRA)4ATIGNA~L PAM CO CON 25r619 59 25 .117 S1 27,804 se- 0 go 7,1!4 77-L 0!-MY-O1 CLAY FW-N11671i01< 7 "YER CO CON 64,263 29 60 .263 29 14,016 36- 0 10 1 .755 17-1 17-GCT-II IIITFRNP7IOW~LP 17-GC7-01 cur sm~-uusmmro s 1 .000 ooo- 16 -OCT-01 INTERNATIONAL PAM CD CON 37,417 16 37,497 3s Sl,Ixn 49- o le 4,372 is L I7-OCT-O1 CLAY FEN-P11~7401L s 1,000 004- 16 -OCT-11 trrtEeNunowl PAM co c01 e7 .497 14 37,497 14 33 .044 32- 0 It 4 .452 62 L 1f-OCT-II CLAY EON-a4167¢OIA s 1000 00- i7-OCT-01 INfER1YTi01WL'FRPEII0N m1 !i,!!3 10 $6 .352 70 57,00! Od- 0 t0 3 .537 IZ L 25-OCT-01 CLAY ror+-uuamaw " xs-xr-a1 trrt[e~ur[muL1r~ria"rn' ca 36,906 oz 36 .906 .02 3x .+n it- 0 .14 3 .948 n L a6-ocr~o1 CLAY Fnw-mwsinmm 

RUN DATE 22-ww-01 
vice er+ 
nuns 



RUN DATE 22-NOV-O1 
TRANSACTION REPORT PAGE 3a2 

MY 0001000 FOR THE PERIOD 01 WVp10ER 20Y1 7l7tOUGH 71 OCf00EA 2007 '2571I 
THE CLAY FOtJNDATION 
CONSOLIDATED PORTFOLIOS 

MAN Cam/ 
EFFECTIVE/ <aece[wAL s+wnESivue v"luEl 
CARRACTURL/ SHORES/PAR VALUE ACTUAL RILALIM 
SETTLEMENT SE[VRITY DESCRIPTION MADE DAM SE7TlE DATE INVESTMENT MIRRENCY, GAIN/L= IN 

DAM (LOCAL CI10.R/SETTLE CM) APSE nMa1MT BASE AMOUNT BASE COST BASE COST A&7--Qu&BEm 

5 691 531- 
16-pW-01 IFS SEA To i NEW DISCOVERY F9 17,500 go 11,500 00 16,261 59- 0 00 4,681 51-L 
15-AM-01 CL A 

CLAY FUN-57E4?pl 

5 7l,tE6 6!!- 
IS-OCT-01 IFS SER TQ I NEW OISC7VERY N 1,089,823 16 1.0!9,037 IL 1,657,892 OU- 0 00 527. "35 f5-L 
~~-att-ai M A 49.44e e9-s 

CLAY FIRM-STEGNER 

s ace eoo- 
oe-Nav-ao Ma1Yfo7T INTL IN[ NEW CL A 31,350 75 71 .75e f5 :also ]9- a so 10 .400 66 L 
O7-NOV-00 

CLAY FVN-MONT"0 

S 100 00- 
IS-IWY-01 IN4RI0TT INfLaINC IEX0CL A 184.750 90 164,750 70 117,11! 76- 0 00 60,751 94 L 
la-HAY-01 

cur FINN-Roxrao 

s 1 .400 eoa- 
o6-ww-1a Hcvmwtos coav con <+ .e02 00 44,e02 0e 54,s» 45- 0 go 
07-NOV-10 7,775 45-5 

CLAY FC14M0NT"G 

5 1,400 Cog- 
26-JAN-01 IICOOW1l05 CORP CON 40, " 17 71 40,617 96 43 .7iG ."6- 0 00 
31-JlJl-41 2,110 71-5 

CLAY FEN-iCNT"O 

" il-JY7-al ICppNqlpS L9RV~~q~ 
ooo- 

191.6e5 32 102.6e5 s2 1e2.012 7s- 0 e7 
01-tee-11 672 77 3 

cur Fore-KOnrtAc 

/~ Me91on Trust"' 
CLAY F 

5-06701gON, 
INC. 

Bmwn Sets Deposit and Trust Company MELLON STATEMENT #1 
PART IV 

TRN6ACTION REPORT 
0.W pqTE 22-WV-01 

PAM 361 
" 

MY 
G001000 Fm 771E PERIOD Ol IAVE7SfR 3000 TIROIIGX SI OCTOBER 2007 h25711 

Tiff CLAY FOWD"TION 
CONSaLI0A7E0 PORTFOLIOS 

MAN CODE/ 
EFFECTIVE/ [ORIGINAL SHARES/PM VRl1E7 
CONTRACTUAL/ LN0.E5/PYt VALUE AC'TUAL REALIZED 
SETflER7f7 SECMITY GESOI[ITION TRADE 047E SETfIE MTE IHVESM7(f CWiENCY WIN/LOSS IN 

DAM lL0 A ARC BASE AMVHi DAM AMUH~ 0"m [DST APSE ppST BASF QPtRMCY 

s I ,aao 
0@0- I-OCT-01 1r+rcnrurtoxn~ rAren CO con 37,132 ex e7,isa.ez 32,045 57- a ao 5,087 u L 

30-OCT-01 
CLAY PpN-pY115TRWG 

5 /,l00 000- 
2i-OCT-O1 INTERNATIONAL P " PEA CO CON 71,416 01 71 .496 01 57,111 14- 0 00 12,Z75 01 L 
st-OCT-01 

CLAY FTW-uusMONO 
s so a aoo- 
a6-Nw-ae [1REAPVeLic WON cos INC CON 24,713 17 24,713 17 22 .24S GO- I go 
07-NOV-00 2.46a 17 s 

MAY FON-ROwrAc 
s 

';' 
00 goo- 

Is-JIM-o1 INiERPUlLic GROUr cOS INC CON 193,278 55 193,278 5s 147,204 75- a go 62,004 61 L 
30-JUN-01 15,932 01-5 

CLAY FIN-1101(fRG 

s 51105 ooo- 
za-JM-o1 cwT[avueuc GROUP COs INC MR 150,617 67 150,197 67 62 .594 e0- 0 00 e7,503 67 L 
25-JUL-01 

RAY FON-MOITRC 

5 1,000 000- 
16-SEP-OI JOqISpN 1 JCIOSWJ MR 57.400 71 53 .408 11 1!,506 00- 0 00 34,70] " 1 L 
01-OCT-01 

CLAY FTIN-ACWTAG 
s ~,soa aeo- 
03-JnN-91 LIiTaN flms INt [an 11e .616 77 11e,646 77 1101101 .50- 9 e0 2e .545 49 L 
as-JAN-o1 

RAY PpN-M16iR01A 

Ank 



Q Melton Trust' CLAY 
es-0s~o~soN,iNC

. 

Baton Safe Depmit and Tcwt Company MELLON STATEMENT #1 
PART IV 
MAw,;A=IM REPORT 

FOR PERIOD O OCTOBER " CLV 4001000 01 1 VF7mEA 2000 TORO" !1 3001 T7E 
TIE CLAY FOtDNATION 
cwsoLxvAnn wahot[n 

MAN COW/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
COIRiPCTU<L/ 9URE5/POi VALUE 
SETTLORfT SECURITY DE IPTIaM TRADE DATE 

DATE 
'LOCAL 

CWN/SETTLE CVRR) 145E AMOUNT 

S 2,300 000- 
77-JON-OI PCWHALDS CORP CON 67.444 55 
12-FEH-Ol 

CLAY Fm1-IIGNTAO 

s 1 .700 Doe- 
31-JAN-o1 HCZMAL= CORP CON 49,179 73 
Is-FEB-oI 

CLAY FM-P1OWAG 

s 4.200 ooa- 
as-nw-ot McuoruLos cmtp cap tzx,vea 71 
oe-purl-at 

CLAY FllN-1mNT"G 

s 11,600 oaa- 
z :-Juw-at HICOGNALOS CORP CON 326,661 17 

CLAY FDN-HCNTAG 

s 600 @Do- 

: 
6-MV-00 NEDTRONIC INC cam 34.162 86 
"Gv-oo 

CLAY FM-MONfPO 

s 3,800 *a@- 
NOV-00 MIC20~ CORP COM 301,30 51 

o~-rmv-go 
CLAY m-NONT" 

s egos 000- 
.a-JAM-01 MICROSOFT CGRP CON 324,320.43 
11-JAN-01 

CLAY FM-HONTAO 

REALIZED 
CURRENCY (,MN/1055 IN 
BASE [OS T BASE CUItRENCY 

0 00 tla Sp l 
!72 If 5 

a go 1,"] 67 L 

0 IQ 16 .254 33 L 

0 go 34,914 13 L 

0 so 26,215 06 L 

0 go 12 .043 m I 
1 .211 ax s 

a go 260 .242 50 L 

1CTWL 
SETTLE CAM 
BASE AMUNT 

t7,4<f 55 

49,479 7! 

tzz .+ea 71 

sa .se+ 17 

34 .162 efi 

209 .430 51 

324 .520 47 

106 .616 Se-

v1 .nx ts- 

r,ee7 ac-

196,17S 9l-

6f,]7G is- 

AM DAM Z2-NOV-01 
TRANSACTION REPORT PAGE 706 

CLY 6003000 FOR Tiff PERIOD 01 NOVEXEER 2000 THROUGH 31 OCTOBER 2001 MU71I 
ME CLAY F..ATIM 
CONSOLIDATED PORTFOLIOS 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL 51WE5/VYt VALUE) 
CONTilAC7WL/ 51VJtE5/IUI VALUE A~AWL REALIZED 
SEfTLEMplT $ECWITY DESCRIPTION ilUOE DAM SETTLE DATE [NVESTIF.HT CtOIRpCY GAIN/l04 IN 

0.7E fLOGL [I1R¢/SETTLE 0110.0.1 BASF AMOUNT BASE "IpUHT BASE [O57 pASE COST S Q_ Fu[V 

5 1 .000 000- 
ZY-JUN-al NEWELL FVlBEAlNiG INC 24,527 77 34,823 97 27 .050 75- 0 00 
u-iuu-e1 2, n7 7e-9 

CLAY FDN-ARMTRONG 

s 1,100 ago- 
z]-JUN-al NEWELL a1mBdMnto IN[ 27,115 al 37 .115 61 36,s:t 57- o 00 
76-JUN-01 789 09 5 

CLAY F9N-NIRTRONO 

5 51409 000- 
Q2-J"-II NEWELL 4MaERruAlo INC lls,zl7.sf Iss . :17 97 lu.s17 el- a go 2,876 33 L 
06-JUL-11 7,02 43 5 

CLAY FLN-AR167AONC 

s 11000 ooo- 
Of-OCT-CI OCCIDENTAL PETE CORP CON 26,39 13 24,649 77 31 .555 07- 0 00 7 .094 06 1 
l0-OCf-O1 

CLAY FDI-Ntl67RCNG 

s 1,200 oea- 
oa-acr-et acamtreL rrre cony con 21 .6e5 .15 21 .6e3 13 u.707 33- 0 go 3,977 82 L 
n-acr-n 

CLAY Fm+-~auram+~ 

s 1,800 ooo- 
as-acr-o1 OCCIDENTAL PETE CORP CON 45 .070 so 45,070 so 38,310 47- o ea 6,760 03 L 
u-ocr-o1 

CLAY ~-w~smrnro 

" s 11000 ago- 
09-OCT-01 OCCIDENTAL PETE CORP CON 25,e36 ze :s .asa ae 20 .898 aa- o as 4 .137 ex L 
12-OCT-O1 

CLAY EON-M16TPONG 

INVES7IEHT 
BASE COST 

«,45! 0l 

44,628 06- 

aM DATE 22-NOV-01 
PACE 383 
M2571I 



1' 5,,, CLAY FOUNDATION, INC. /Q Me lifln Trust 55-0670193 
ego sare nave gLoa rryat comPmy MELLON STATEMENT #1 

PART IV 
TRM6I~RION REPoR7 

MY G00I017 FOR TIE PERIOD 01 NOVEMBER 3000 TM10Ui1 !1 OLT00EA 3001 
" THE MAY FOUNDATION 

cmaoLcnAim vo¢troLIos 

TRAM CUTE/ 
EFFECTIVE/ 'ORIGINAL SKARn/PAK VALUE) 
C0II4"CiU~L/ 9WtES/P41 VRL11E 
SETTL~EEHI SECURITY DESOIIV77ON THROE DAM 

DpTE fL0[pL [URV/SETTLE [MR) BASE AMOVNT 

s 11010 aoa- 
Ie-acr-off OCCIDENTAL PETE CORP COM 26 .157 17 
IS-OCT-01 

CLAY FW-M16TROID 

s area ooo- 
1roct-ot OCCIDENTAL PETE soar CUM n .3es n 
]hOCT-Ol 

CLAY FON-~C~157110N0 

s 11080 eeo- 
z6-Jux-o1 OLD UP [Nn car CUM zn,ste 74 
29-Jw-o1 

CLAY Fnw-~¢wsrnms 

s i.eoo goo. 
z7-Jw-ol ado REP twn CURP CUM S11027 78 
02-JUL-01 

CLAY FON-W16TRWG 

s 11580 oao- 
xe-Jw-ai OLD REP INTL CORP CUM 43,433 05 

CLAY rvw-uiwsrnowo 
s 3,300 aoo- 
x3-Aw-o1 ORACLE mavmunwl wn 57,612 n 
26-APR-01 

MAY rvrnmrt~o 
5 1,600 000- 
Z6-pqt-01 ORACLE CORPORATION C011 59,401 LI 
37-"PR-01 

MAY ~m 

ACT14l 
SE7TlE DAM 
ORSE "MOUNf 

26,052 v 

27,385 e1 

ze,sie vs 

51,027 re 

43 .433 os 

37,612 n 

51 .07 11 

QEALI3ED 
CIARQ7CY GAIN/1055 IN 
BASE COST BASE CUR0.ENCY 

1 01 5.15! 71 l 

0 00 4,494 44 L 

6 of 5,343 64 L 

I Go 15,678 79 L 

0 00 14,2E8 50 l 

e go 
27,472 7e-s 

a 00 
27,720 x+-s 

IMIESIENT 
BASE COST 

:o .ele cs-

xx,e1o e7-

ao .ass as-

Z13" 79-

37,144 55-

es .oes ss-

e7,1S7 1o- 

nin DATE 22-MV-61 
711NlSACTION REMIT PAGE 566 

MY 0101000 FOR THE PERIOD 01 WVEMlE4 300 THROUGH SI OCTOBER 7001 M25711 
TE CLAY FOUNDATION 
CUM!LOLIDATED PORTFOLIOS 

7R"N CODE/ 
EFFECTIVE/ (ORIGINAL 9VJtE5/PRR VALUE) 
CONTRACTUAL/ SXPRES/VYl VIILIE ACT11 "l REALISED 
SETTLEMENT gCUR[TY DESCRIPTION MOE DAM SETTLE DAM INVESTMENT CIRNFNCY MIN/LOSS IN 

DAM 1 a pv/«TT CM) BASE AMOUNT BASE MAUNT BASE COST BASE COST BASE CMUNCy 

5 1,300 000- 
35-"V4-OI ORACLE CORPORATION WM 33,777 93 =3 .177 73 32,71 55- 0 00 
3e-Aw-01 1e,0ee 6 :-s 

CLAY FUN-MUNTAG 

s 7 .300 aao- 
7e- "uc-al ORACLE cmlraM7IoN mn +l .saa 4 : 9l,t " e az IS,+ee se- a as 
05-sev-e1 34,032 o8-5 

CLAY FON-ICNi" 0 

s 7,400 ooa- 
oa-ser-ot ORACLE CORPORATION can ax.eos n ez.eos 97 124,300 76- 0 to 
u-sEr-ot al .au 7f-s 

CLAY FpN-MONT"0 

o7-M¢-ol aXps CoR11~W ~Nlo 
aoe- 

3,150 54 31950 56 33 .580 Do- 0 so 29 .929 52-L 
12-MAR-01 

MAY FDN-MI¢TRWO 

02-JUL-OI pYp6 fOlXIN01~ 
000- 

2,27] 57 1.272 57 57,20 07- 0 t0 !3,775 53-L 

CLAY Fp11-Y116T4a1O 

s aoa e00- 
7o-JUL-0l aYENS CORNING cal 590 Se 590 Se 13.532 e7- o so 12,961 as-L 
03-"1R-91 

cur Fmi-auarnom 

o6-Ar¢-at pcaE COMP ~ "
see eao- 

ls .400 is 13,449 95 0,7e6 69- 0 to 20, x5 74-L 
22-AM-01 

CLAY Fmi-~nrsmmm 

RIM DAM t2-IOV-et 
PAM 3!5 
nova 



RUN DAM 22-NOV-01 
TRANSACTION REPORT PAGE 538 

CLY 0001000 FOR THE M IOD 01 NOVENBER 2009 THGOUGH 31 OCTOBER 2011 H25711 
THE CLAY FOUNDATION 
COMOLIDATED PORTFOLIOS 

TRAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARESIPAR VALURI) 
CONMACTUALI ~EWPAR VALM ACTUAL REALIZED 
SETMENENT SECURITY DESCRIPTION TRADE DAM SETTLE DATE INVIISTHENT CURRENCY GAINILOSS IN 

DAM (LOCAL CURRISETILE CURR) BASE AMUNT BASE AMOUNT BASE COST A&W-J= BAS11 CURRENCY 

S 700 COO- 
06-NOV-04 PEMICO INC Coo 32 .113 17 32,115 17 2&,32S 82- 0 00 
09-MV-01 S.U7 35 5 

MAY F014-H ONTAG 

S 1 .200 000- 
06-NOW-00 PFIZER INC CON Sn MOO 05 34 .151 19 54,151 19 46,188 49- 8 00 7,962 79 L 
09-MV-00 

CLAY FIAN-49(AfTAG 

a 2,400 GO*- 
13-JW-01 PFIZER INC CON SU MOO 05 192 .063 39 102,065 39 87 .020 44- 0 00 15 .944 15 L 
III-JUN-81 

CLAY FOM-NONTAG 

3 .200 000- 
11~Y-01 ~IA CORP CUP! 14811" is 148,140 45 186 .813 so- 1 04 
16-MY-01 401663 03-S 

CLAY FUN-NONTAG 

5 1,700 *so- 
14-NAY-01 PHARHJ%C IA COUP CUP1 76,814 14 76,314 14 98 .9a7 77- 0 00 
17-MY-01 22 .175 63-S 

CLAY PON-HONTAO 

a 41100 coo- 
M-JM-01 PKARXACIA CORP COM 171,776 47 171,776 47 a7m2 27- 0 do 
30-JM-01 66110S so-s 

MAY FIRI-HONTAG 

3 go goo- 
24-OCT-01 PHAWNACIA CURPICON 262,343 40 262,343 40 366 .606 so- 0 00 73,671 20-L 
29-OCT-OI 29,99Z 20-S 

CLAY FGW-NO?(TAO 

CLAY FOUNDATION, INC . Mellon Trust"A 55-0670193 
Bo,tGo Safe Deposit And T~t Company MELLON STATEMENT #1 

PART IV RUN "IS 22-NOV-01 TRANSACTION REPORT 
00014" 

FOR ~ PERIOD 41 NOVEJOIER 20 00 TNROUGH 31 OCTOBER 2001 PAGE 3137 
THE CLAY I..AT.. Isis III 
CONSPOLIDAMI) PORMLIM 
MY 
TRAW CODEJ 
EFFECT M/ (ORIGINAL SHAJtE3/PAR VALUE1 
CONTRACTUAL/ SHAIIES/PAR VALUE ACTUAL REALIZED ~EMEWT SECURITY DESCRIPTION TRADE DAM ~LE DAM INVESTMENT CURRENIrf GAIN/LOSS IN DAM BASE AHOUNT BASE AMOUNT BASE COST AM-= BASE CURRENCY 

11700 goo- 
.6-APR-OI PW CURP Cors IZ,S32 15 12,532 03 40,312 43- 0 so 27,780 W-L 
Ii-APR-OI 

CLAY 

S 11300 act- 
111-AR-01 PGAE CORIP CON 11,653 38 11,653 Ba 30,786 87- go 19,133 49-L 25-APR-41 

CLAY 
S 11600 000- 
23-AM-01 PUE CORP Coo, 0,949 04 8,949 04 23,682 21- a go 14,733 17-L 26-AM-01 

CLAY 

s Ito coo- 
02-MY-01 PG4iE COR P CON a,4 ai OVA 81 2.36a 22- 0 go 1,473 41-L 07-mv-01 

CLAY 

s 1,000 000- 
02-MY-01 P(GUI Cosp Coo, a .94& is 8.948 is 23,482 21- a so 14,734 16-L 
07-MY-01 

CLAY 

S 1 .000 coo- 
04-NAT-81 P~ COSUP Carl 8.9" is 8.146 is 23.682 21- 0 so 14,734 06-L Q$-HAV-01 

MAY 

S 
71 000 000- 

.9-MY-01 P~ CORP CON 62,657 05 62 .637 05 165,775 47- to 103.138 42-L 14-MY-01 
MAY 



RM DAM 22-MY-01 
TRANCLACTION REPORT PAM 3 

, 
a 

MY 0001900 FOR ~ PERIOD 01 N7VEKhER 2000 ~QUQH 31 QUOBER 2001 K~71 t 
THE CLAY FMIRDATION 
C01,4IMIDATIM PORTFOLIOS 

TRAIN COM/ 
EF7ECTIVE/ (ORIGINAL ~S/PAR VALM) 
CONTRACTUAL/ $DiARESIPAR VALUE ~L REALIZED 
SETTLENDRI MCWITY DESCRIPTION WADE DATE MT71E DATE INVMTHENT MRREVCY GAIN/LOW IN 

DATE (LOCAL CURR/SET71E CM) BASE ANOtINT SAM AMOIrHT BASE COST BASE COIST Aav-SLIBIALKa 

a 400 see- 
14-MAY-41 PUGET ENERDY INC NEV 9,312 48 9,312 48 7,649 59- 0 to 1 .651 .69 L 
17-MY-01 CON 

MAY 

S 11500 ago- 
22-NM-00 QUALCOVIN INC 123 .6M 72 123,658 72 107 .701 26- 4 of 
n-NOV-46 13 .957 46 5 

MAY "N-NOINTAO 

a 41900 sea- 
01-NOV-90 SCHERIND PLMIGH CORP CON 251,172 83 ZSI.472 83 272.ooa Is- 0 be 
09-NOV-00 29 .333 53-S 

CLAY FDW-HONTAG 

S 1,700 so@- 
13-JUN-01 ~1113 PLMIGH CORP COPI 6a,362 02 6a .s62 02 93,646 58- 0 00 256 S4-L 
I11-im-41 

MAY FDN-#K)NTAG 

a 3 .400 000 . 
14-JM-01 SCHERINO PLO" CORP COPI 137,561 70 137,561 Y8 176.222 Is- 0 go 3a .66c 40-L 
19-JM-ol 

MAY F`DN-HQNTAO 

S 41200 $go- 
28-JW-41 SC*1ERIW PLO" CORP CGH 133,920 22 153,928 22 1991 M 10- 0 Is 36,459 88-L 
03-im-11 

CLAY FON-PoINT" 

3 1 
19-AW-01 SEAR!5 ROEB= i4c*.O .8.0 .0- 62,014 84 62,614 ad 62,571 GO- I go 556 76-L 
is-AW-01 

CLAY 

CLAY FOUNDATION, INC. Mellon TrustwA 55-0670193 
Boston Safe Dericunt And Trwt Company MELLON STATEMENT #1 

PART IV 
REPORT RUN DATE 22-WOV-01 

ay as . . . 0 I= THE PMIO0 41 W~ 2 
, 
00 ~m,GH 31 OCTOBER 2001 

PAM "I 

TliE L.Y F..IATI. 
Ma711 

CONSOLIDATED MWOLIOS 

TRAN COM/ 
EFWECTIVE/ (ORIGINAL SKAZESIPAR VALUE) 

CTUAL/ ~ESIPAR VAL LE ACT11AL REALIZED 
SECIRITY D~CRIPTION TRADE DAM WT7LE DAM INVESTNINT C=Ewtv RAWL= IN 

DAM BASE ANOUNT BASE ANGLINT BASE COST A&W-cm BASE CMENCY 

4' 
600 000- 

.3-MY-01 PRAKAIR INC CUM 215,300 43 218,300 43 157.769 52- a 00 60 .538 91 L 
ca-my-oi 

MAY 

11149 000- 
.4-MY-01 PRAXAIR INC CON S21118 43 52,998 43 36 .652 So- a so 16,345 63 L 
09 -KAY-41 

CLAY 

a 1,310 ago- 
08-KAY-01 PRM(AIR INC C014 62,324 07 &2,324 07 42,376 Is- 0 so 19PS47 11 L 
11-HAY-01 

CLAY 

5 
Too 000- 14-MAY-01 RAMIR INC CON 34 .427 sa 34.627 sa 21,733 35- a so 12,494 20 L 

13-MY-01 
CLAY 

S 440 000- 
:6-NOV- 0000 PROCTER A GAKBLE CO CON 27,473 08 27,475 08 26 .687 92- 0 so 

CLAY FON-HONTAG 
567 16 a 

2 .200 000- 
05-JM-01 PROCTER a ~LE Co CON 139,691 49 139,490 49 154.409 so- 0 so 

CLAY FIIN-KONT" 
14 .919 31-5 

S 11490 000- 
11-MAY-01 PUCET ENCROv INC NEW 32,471 12 32,471 12 27 .628 21- 0 00 4.a4z 91 L 
16-NAY-01 CON 

CLAY 

a 



ILAY FOUNDATION, INC. Mellon Trustm 55-0670193 
BooLau Safe DCp=t and T~ Company MELLON STATEMENT #1 

PART IV 
TRAJZ5ACTION REPO T 

CLY a FOR THE PERIOD 01 HOVENBER 200 
, 
=;H 31 OCTOBER 2001 

RUN DATE 22-NM-ol 
PAGE 391 
Hn711 

0 

RUN DAM 22-NOV-01 
PAGE 392 
M~711 

MANILACTION REPORT 
MY G101600 FOR T)iE PWOO 01 NGVENZU~R 2000 TIAROUGNI 31 OCTOBER 2901 
~ CLAY FOUNDATION 
CGORIOLIDAMI) PORTFOLIOS 

TRAW CODE/ 
EFFECTIW/ (ORIGINAL $OHARM/PAR VALUE) 
COIRTRACTUAL/ SHARM/PAR VALUE 
~LENENT SECURITY DESCRIPTION TRAIRE DAM 

(LOcPL Cuout/sE:TTLE MAUR) BASE MOUNT 

s 400 GO@- 
86-MV-00 TELLABS INC CON 20,799 30 
09-MV-00 

CLAY FDN-FOWAO 

s 1,900 a**- 
16-M-01 MLABS INC CON 101 .066 55 
22-M-01 

CLAY FIXI-PRIONTAG 

3 too 000- 
21-FEII-01 MLABS INC CON 45,2= 32 
26-FEB-01 

MAY FDR-MONTAG 

s 1,400 goo- 
23-NAR-01 TELLABS INC CUN 66,124 97 
M-KAR-41 

MAY FIDWRONTAG 

s 2 .190 goo- 
26-W-01 TELLABSI INC CON 98 .302 n 
29-HWA-01 

CLAY FIDN-HONTAG 

s 22,S23 146- 
24-JUL-01 T14IRD AVIE To VALUE 111 631,320 32 
~-JUL-Qi 

CLAY 

1,100 goo- 
330-AM-01 UNIM PAC CORP CON 52,351 93 
43-!;EP-01 

CLAY 

ACTUAL REALIZED 
~LE DAM INVESTHE14T CURRENCY GAINILO~ IN 
BASE AMOUNT BASE MST BASE COST BASE CURRE34CY 

20,799 so 11,790 38- 0 go 9,008 42 L 

101 .066 ss 36,006 68- 0 go 45 .059 67 L 

45,222 32 26,529 48- 0 00 111,692 So L 

66,124 97 41 .26a 06- 0 *a 24,4!56 69 L 

9S .502 25 61,902 12- a It 36 .604 13 L 

031 .324 32 asologo go- 0 00 
1151671 68-3 

52,~I 95 59,940 00- a so 7 . US 05-L 

TtE CLAY FOUNDATION 
CDgCIOLIDATM PORTFOLIOS 

IRAN CODE/ 
~CTIVEJ 

C 
ORIGINAL SWES/PAR VALUE) 

CONTRACTUAL/ IRIAREWPAR VALUE ACTUAL KlEALIZED 
SE77LENENT MCURITY DESCRIPTION TRADE DAM U77LE DATE I~ CURJREI,CY [N/LO~ IN 

DAM BAU AMOLW BASE AMUNT BASE COST Aaag-= BASE CURRE74CV 

s 11309 coo- 
16-AUO-01 !WEARS ROMUM & CO =0 58,553 .29 U .533 29 Sa,102 20- 0 00 451 09 L 21 

- AUG' 
0 

CLAY 

S 
I 

11-AM-01 ~S ROMUCI( 11co .0 CO .O .0- 84,423 11 84 .425 11 64,850 52- 0 go 413 41-L 
24-AM-01 

CLAY 

5 
1 OGS goo- 

22-AUG-01 WARS ROEBUM CON 47,352 14 47,352 14 47 .330 55- a go 118 41-L 
27-AUG-01 

CLAY 

1 .790 goo- 
31-AM-01 SEARS RGMUIM & CO CON 72,667 64 72 .&67 64 74,437 47- 0 go 11769 83-L 
ffi-~P-oi 

CLAY FDN-~TRGWG 

s 4,800 000- 
06-MOV-00 SOLECTRON COR P 219 .304 Is Z10,304 98 173 .657 12- a 40 
It-NOV-00 34,647 06 s 

CLAY "N-NGWAG 

S 
41500 000- 

.7-M-01 SOLEMON CORP 147 .6aS 97 147,685 97 116 .894 39- 1 00 32,052 33 L 
12-FIM-01 1,260 75-S 

CLAY FTN-HONTAO 

24-AM-01 SOLECTRON CORP 229 .020 37 229,020 37 189, M 42- a 00 411,120 68 L 3 16'300 000. 
29-AW-01 42,157 33-S 

CLAY FTN-HGNTAG 



CLAY FOUNDATION, INC . 
Mellon Trust 55-0670193 

Boston Safe Deposit And T~t Company MELLON STATEMENT #1 
PART IV 

TOLONSAITIM OUEPORT 
MY 10 FM THE PERIOD 01 47VIDIBER 21 

'o 
THROUGNI 31 OCTOBEIR 2001 

THE CLAY FOUNDATI ON 
CONSOLIDATED PORTFOLIM 

TRAN CODE/ 
~CTIVEJ (ORIGINAL 1PUUXES/FJUI VALMI 
CONTRACTUAL/ SHAREWPAR VALUE 
SETTLE?VENT SECURITY DES41PTION MADE DAM 

DAM ILOCAL CURRISET7LE CU1ORI BASE AMUTTI 

"Oo 0@8- .6-NOV-00 WLLS FARW 4 CO MEN COPI 37 .150 76 
Oq-NCV-Oo 

CLAY FVW-HGWT" 

4,100 00 
a- 10-JM-01 gfEI.LS FAROD a CD NEW CON 117 .900 80 

16-JM-ol 
CLAY ~g%RRJTAG 

1 .400 000- 
I-JM-01 VIELLS FARGO A CO NEW CON 64 .110 44 
G-JUN-0 

CLAY FDN-HOHTAO 

S 2,200 000- 
12-JW-41 WLLs rgaw 4 co NEw m 19.175 33 
15-JUk-91 

CLAY M-PION'TAG 

S 5.709 000- 
20-JM-01 WELLS FARGO A CO NIN 262,Gsa 63 
:z5-jUL-OI 

CUT W" 

S 1 .240 000- 
10-AM-91 ZIfINER WOOS INC C091 34,644 69 
IS-AM-01 

CUT FDN-HQwTA4 

5 A 
09~09§ 000- 

~6-JAX-01 CDV11IT TO Pw UTV4d. FID 440,000 go 
2b-JAH-OI 
29-JM-01 

CLAY FUN-STEGNEIt 

ACTUAL 
SETTLE DAM 
BASE AMUNT 

37,130 76 

197,900 50 

64,110 44 

99,17S 53 

262,654% 63 

34,444 69 

400,000 go 

INVESTNEWT 
BASE COST 

33 .0810 16-

177,317 72-

54.376 GO-

63.452 40-

211 .035 go-

0,991 12-

400,000 00- I go 

RUN DATE 22-MV-01 
TRANSACTION REPORT PACE 31, 

MY 0901000 FM THE PERIOD 01 2009 THROUGH 31 OCTOZEJR 2001 A23711 
THE CLAY FOUNDATION 
CONSOLIDATED POoTI'DLIG& 

TRAN CGOV 
EFFIECTIVE/ (ORIGINAL SIVAREWAFt VALUE) 
CON711ACTUAL/ SHARMPAR VALUE ACTUAL REALIM 
SETTLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE I NVESTMENT CURRENCY 0AIN/LOSS IN 
--2aM- (LOCAL CM/SETT1F CM] BASE MOUNT BASE AMUR(T BASE COS BASE COST BASE C~ENCT 

S 5041000 ago- 
31-J"-Gl CORM17 TO PUR MUTUAL FD 500.000 It 5401990 go 500,040 go- 0 so 
31-JAN-41 
01-FEN-61 

MAY FINgi-STEGNER 

S 50 .006 aflo- 
15-FIES-01 COWIT TO Plot MUTUAL n SOIQQQ go 50 .000 go WOOD 00- 6 00 
IS-FIES-61 
is-FEB-61 

MAY FINK-STEGNER 

3 500,000 000- 
12-PUAR -41 CtRIHIT TO ~ MUTUAL 5401000 of 5401000 00 5101000 $a- 0 OR 
02-HAR -01 
QS4U%R-OI 

CLAY M-STEGNER 

S 350,910 $Go- 
O2-PUUR-OI C00041T TO AM POJTUAL M no .006 go 350,100 00 350 .000 *1- 0 go 
12-KAR-01 
OS-PtAk-fl 

MAY M-STEGNER 

S a3l .320 320- 
25-JUt-O1 C0101IT TO OUR, MUTUAL FD 831,320 32 831,329 32 a3l .320 32- 0 so 
25-JUL-41 
26~JUL-01 

MAY "RI-STEGNIER 

S 1 050,002 000- 
16-OCT-01 CUIRRIT TO ~W gIUTUAL FD 11650 .001 so 11030,090 00 11050,000 01- 0 so 
16-OCT-11 
17-OC7 .91 

CUT F`DN-STEGNER 

RUN DATE 22-NOV-11 
PAGIZ 393 
.25711 

AJEALI~ 
C~ENCN GAIN/LOSS IN 
Aav--rw A&M-SMILEM 

I go 2,062 68 L 

I go 20,583 @8 L 

I of 1,731 64 L 

I go 13.7= 93 L 

I as 51 .622 73 L 

I of a,fis3 57 L 

Adiffik 

1-mw 



CLAY FOUNDATION, INC. Mellon Trusts"' 55-0670193 
Bos,Lon Saf. DUp=t ound T~ Compamy MELLON STATEMENT 91 

PART IV 
TRANS%C`TIM REPORT 

CLY 10 FOR THE PERIOD 91 NOVENBER 2, Of TWO" 31 OCTO- 2001 
THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

Tom CON/ 
EFFEC71VE/ (GRIGINAJ. SHARE31PM VALUE) 
marrRACTUALI SIUWES'PAR VALUE 
SETTLEIVENT SECURITY DESCRI PTION TRADE OATE 

DAM (LOCAL CM/SETTLE 
CURM, 

BASE AMOUNT 

TOTAL 
EQUITY 
TRADED SETTLED CURJUEW PEII in 

U S DOLLAR 24 .230,US 63 

FOREIGN (BASE VALUE) a 00 

TRADED - PENDING SEMENENT 
U 5 DOLLAR a Go 

FOREIGN (BASE VALUE) a a$ 

SETTLED - TRADED PRIOR PER IUD 
U S DOLLAR 12,453 03 

FOREIG14 (BASE VALUE) a go 

INVESTHENT 
-116=-mmi 

22.966,014 To-

0 00 

0 00 

0 00 

0 00 

0 go 

0 of 2,505,542 26 L 
1,241,171 59-S 

a so 0 40 L 
0 00 S 

0 Is a so L 
a Go S 

a 00 0 00 L 
a so 3 

0 .10 4 00 L 
1 09 S 

0 so 0 90 T 
I go a 

12,GS3 03 

1 so 

0 

ACTUA~ 
SETTLE DATE 
BASE MOUNT 

a as 

0 so 

RUN DAM 22-NDV-81 
PAGE 31S 
H~711 

~L IZED 
CL1tRE4CY "IN/Loss IN MIES= BASE CUIRRENCY 

0 

RUN DAM 22-WV-01 
TRANSACTION REPORT PAGE 394 

MY GOGIOOO Post T,E PERIOD 91 NOVIEKNER 2000 TIROUGAI 31 OCTOBER 2001 H2571I 
T-11 CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAN CODE/ 
EFFECTIVE/ (MIGINAL SHWAES/PAJR VALUE) 
COG(TRACTUAL/ SHAAESJPAR VALUE ACTUAL REALIZED 
SETTLENENT SECURITY MSCRIPTION TRADE DAM ~ DAM INVESTHENT CURRENCY GAIN/LOSS IN 

DA TE -LL2PJ-Q&&L'J22L9-Z1M BASE AmOVYfT BASE AmyqT BASE COST BASE COST BASE CMENCv 

TOTAL 
SALES 

TiLADED - SETTLED CURRENT PERIOD 
U S DOL LAR 102 .166,096 07 102 .166,396 07 99,64a .296 34- 9 go 2 .495 .636 86 L 

1 .046,290 77-S 

FORE IGN (BASE VALUE) 104 .759 51 106'"1 47 I .iz6,a7G 45- 106 .481 47 0 90 L 
"1464 66 s 

TRJUDED - PENDING SETTLEPID(T 
U 3 DOLLAR 7O .SIS 20 a Go 67,416 55- 0 Do 0 00 L 

31418 63 S 

FOREIGN (BASE WAA.UE) 6 of 0 Do 0 do 0 06 9 10 L 
9 so S 

SETT.EO - TRADEI) PRIOR min 
U 3 DOLLAR 12,433 03 121453 03 0 Do 0 Go & 40 L 

a so S 

FOREIGN (3ASE VALUE) 0 40 1 of a 00 0 to a to L 
0 00 3 



PRINCIPAL PAYPENTS I- INDICATES PENDING SETTLEPIENI) 

FIXED I~ SEMITIES 

U .S . DOLLAR 

PO 
377 71*- SEAR SMARNS CML 

99-Cl CL Al 377 71 377 71 377 X2-
5 

SIOX 05,14,2008 DO 
0 
V 

al 
199 

14-NOV-
CLAY FIAN-Pl~ 

M 446 300- 

: 
-DEC-00 BEAR SMARNS Cm I c 446 50 446 so 445 12-

i-mc-00 S 9165: 05/14/2408 
"S -Cl L'Al 

ovol 9 
16-DEC-00 

MAY FI)N-PIHC%) 

p 
0- 

302 7'e-. JM-01 BEAR STEARNS CCNL 99 C 
01-JM-01 5 910% 05114/2098 

OD-021/CLJAI 382 76 Sal 76 382 27-
01 

99 

I6-JAN-01 
CLAY ~ PIPICD 

US Ill- 
01-FED-01 BEAR SMARNII COVD. 99-Cl CA. Al us is SS3 10 3114 60 . 
41-FO-01 5 918Z 03/14/20oa DO ovol/v9 
14-FEB-01 

MAY M-PIMO 

M 566 200- 
01-MAR-01 BEAR STEARNS CORL 95-Cl CL Al 586 20 SaG 20 5113 44-
01-MM -91 5 916% US/14/2000 DD 02/01/99 
14-11AR-41 

MAY FIIN-PINCD 

1 00 49 L 

1 00 sa L 

0 so 41 L 

I so 54 L 

0 00 76 L 

TRANSACTION Renuar 
MY 0001100 M IHE PERIOD 41 NOVENBER 2200 THROLIGli 31 =OBEA 2001 
THE 

MAY ~..O.T . .. 

CONSOLIDATED MRTFOLIn 

TRAN CODE/ 
~viwt (ORIGINAL SNARES/PAX VALISE) 
CO~CTUAL/ laiNZEWPAR VALM ACT"L 
MT'lLEIIENT SECURITY DESMIPTIGN TRADE DATE SETTLE DATE INVESTMEN"T 

DAM (LOCAL CLIRRISETTLE MRRJ BASE MOUNT SAVM AMUNT 

PO 311 060- 
91-AM-01 BEAR STEARNS COPR. 19-Cl CL Al 391 06 392 04 390 56-
01-APR-41 S 910% 05/14/2008 DO 02/01/11 
16-APR-01 

CLAY FlIN-PINCO 

459 510- 
01-MY-01 BEAR STEARNS CIVIL 99-Cl M Al 459 31 469 SI ASS 92-
91-MY-01 5 91OX 95/14YZOOO DO 02101/99 
14-MY-01 

MAY M-PI]RCO 

M 396 250- 
01-J~ 01 BEAR STEARNS CV34L 99-Cl M Al 396 23 all 28 395 77-
01-J~ 01 S 119X OS/14/200B DO 02101191 
14-JM-ol 

CLAY FDN-PIKO 

pa 464 390- 
01-JM-01 BEAR SMARNS CIVIL 99-Cl CL Al 464 59 464 59 463 99-
01-JM-01 5 910% 12/1412031 DO 02/01/19 
16-JM-01 

CLAY I`DH-PIH1CO 

M 411 360- 
01-AUG- 01 BEAR STEARNS COlfl . 99-Cl Ct Al 401 56 401 56 402 04-
41-AUG- 01 5 91OX 02/11/2031 DO 92191/19 
14-AUG- 81 

CLAY FON-PINCO 
311 030- 

is II-NOV-04 CAMO APER 1198-07 A-IA all 03 319 05 296 32-
II-NOV-01 VAR RT IV1512030 DO 09/30/98 
17-mov-00 

MAY ~PIPKO 

REALIZED 
MIRRIENCY GAINILOW IN 
BAW-Mm BASE CURRENCY 

9 as 50 L 

a of 59 L 

9 .08 51 L 

0 ca 61 L 

0 as 52 L 

1 00 
22 73 S 

CLAY FOUNDATION, INC. 
Mellon Trusto' 5"670193 

Boston Safe Deposit ~d Tru~t Curnpany MELLON STATEMENT #1 
PART IV 

TRANSACTIM REM T 
MY 0081600 FM THE PERIOD 01 MOVENBER 2000 THRO:L 31 OCTOM 2001 
THE MAY FOUNDATIM 
CGINSOLI 

DATED 
PORTI'MICS 

TRAN COMI 
~CTIVE/ (ORIGINAL SNARESJPAR VALUE) 
CCNT1tAC7UALJ SHARES/PAR VALM AC71JAL 
~LEPIEPIT SECLIRITY MSCRIPTION TRADE DATE MTTLE DATE INVESTMENT 

DAM BASE APQUNT BASE APPOUNT SAW COST 

RM DATE 22-NOv-QI 
PAM 397 
K~711 

REALIM 
MIRRENCY GAIN/LOW IN 
BASE COST DAM CMENCY 

RON DAM 22-MV-91 
PAM 

Ste 

H25711 



CLAY FOUNDATION, INC . Mellon Trustsm 5"670193 
Boston Safe Depoont and T~ Company MELLON STATEMENT #1 

PART IV 
TRAN!IACTION REPWtT 

MY G041600 FOR T~ ~100 01 NOVENIHH]t 2000 THStOUCH 31 OCTOBER 2001 

RUN DATE 22-NOV-01 
PAM 391 
'a711 

THE CLAY FOUNDATION 
CIDNI!4LIDATED PORTFOLIOS 

TRAN 
~C`IIVE/ (MIGINAL I&HARESIPM VALUE) 
CONT1ZACTUAL1 SHARM/PAR VALUE 
!1ETTLEXENT '~CURITV ~3CIIIPTIZ' TItAM DAM A, CMRS=E C 

RAM AMU~ff 

573 490- 

Una I 
996-D7 A-IA 373 49 

ill-MC 3* 
0 09/34/98 

mc-: : VAJt RT AT0113/2 
0 

is-MC-90 
CLAY FDN-PIHM 

PD 321 950- 
1 -JAN-01 UPCO ANE]k 19?8 

-a' A-I 
321 95 I 

-JAN- 81 VAQ RT 12/15/2030 Im OAS/3c/sa 
18-JAN-01 

MAY FDN-PINK* 

PD 324 ISO- 

H 
~-41 CAPM ANE31 1998-07 

A- 
JA 32, is 

-M-01 VM RT L0115/2030 on 09/3@/va 
16~-11 

CLAY F`DN-PfHM 

PI) 5 .400 064- 
5-MY-10 CA!LE EQUIP REC 95-B M A-5 51000 at 
R-NOV-88 5 81OX 05/1512913 On 08/26/98 

MAY FDN-PINC10 

PO 
4,362 180- 

IS-MC-96 CA42Z EQUIP REC 98-5 M A-3 4,a62 la 
15-MC-20 5 SIOX 93/1512083 DO 0012WIS 

CLAY FDN-PIMO 

PD 6 .25, 060- 
15-JM-01 CASE EQUIP REC 911-5 CL A-3 6,236 06 
15-JM-01 5 81OX 05/1512083 00 Ca/26/90 
Ifi-JAN-41 

MAY I`DWPI~ 

321 95 299 *1- 0 do 
22 .94 s 

324 15 301 as- 0 00 
23 10 5 

slool 06 4 .999 41- a 00 65 L 

61862 18 6 .661 29- 1 a* a9 L 

6,236 46 6,235 ZS- a 00 91 L 

0 

RUN DATE 22-NOV-41 
PACE 4 

, 
a 

gZ711 
TOARSACTIM REPORT 

MY G001006 FOR TNE PnIGO 01 NOVEXSE)t Z§09 ~OUGH 31 OCTOBER 2001 
THE CLAY FOUNDATION 
COMOLIDATED PORWOLIOS 

TItAN CDOE/ 
~CTIVE/ (ORIGINAL !RUdZESIPAR VALUE) 
CONTRACTUAL/ 10UNRESIPAR VALUE 
WTTLENEN7 MCURITY DESCRIPTION MADE DAM 

DAM (LOCAL CM/MTTL9 CM] BASF APOUNT 

Pti 4 .182 954- 
15-FE15-41 CASE EQUIP FtEC 9B-B CL A-3 6,262 9S 
15-FEB-41 5 810% 03/15,2003 00 08/26/9a 

MAY FDN-PIHCD 

PO 283 310- 
15-MV-00 ~ WASE AUTO MC TR 97-1 A za3 .si 
IS-MV-60 6 500X 10115/2083 DO 03/15/17 

MAY FDN-PIKO 

PD M 470- 
15-MC-60 ALITO REC 111 97-1 A M 47 
15-MC-40 4 soot 10/1312043 Do as/15/1`7 

CLAY FON-PINCO 

PO 233 680- 
15-JM-91 CIHEVV CIVVIE AUTO IZEC M 97-1 A 233 68 
15-JM-01 6 500X 10115/2003 00 OW15197 
11-JAN-01 

MAY FpN-PINM 

I'D 237 230- 
15-FEB-01 ~ CHAM AWO RED M 97-1 A 237 23 
25-~-41 6 5001, 10/15/2003 Do QUIS/97 

CLAY FON-PINCO 

PD 224 570- 
15-HAR-01 CHEW CHASE AM MC M 17-1 A 224 S7 
15-PAR-01 6 saft 10,35,2003 DD 43/15/97 

MAY FDN-PIHCv 

228 429- 
15-AM-01 CHEW ~ AWO REC T% 17-1 A 228 42 
15-APR -01 6 50OX 10/1512003 DO 03/15/97 
14-APIt-01 

CLAY ~PINCO 

237 23 237 65- 0 as 42-L 

224 57 Z24 97- 9 0$ 40-L 

225 42 22a a3- 0 00 41-L 

ACTUAL 
SETTLE DATE 
BASF ANOINT 

373 41 

REALIZED 
INVESTHENT CURSUENCY GAINILOU IN 
BASE =I law-rLm BASE CLUENCY 

346 68- 0 00 
26 61 5 

ACTUAL REALIM 
SETTLE DAM INVTSTHENT CMRENCY "INILOW IN 
DME AMOUNT BAM COST AAU-QM 182L-visgu= 

6,ia2 95 6,182 IS- 9 00 60 L 

283 31 253 82- 0 06 51-L 

255 47 ZW 93- 1 cc 46-L 

233 68 234 10- a 10 42-L 



CLAY FOUNDATION, INC. menon Trustsm 5"670193 
Boston Safe Depmt And Trmst Company MELLON STATEMENT #1 

PART IV 
~ION REPORT 

MY G801400 FOR TIiE PERIOD 01 NOYE?UNIt 2000 THROUGH 31 OCTOBER 2041 
Tf4E MA UNDATIGH 
CONSOLIDATED PORTFOLIOS 

MAN CON/ 
EFFECTM/ 

'GR 
IGINAL lKARES/PAR VALUE] 

CONTRACTUAL/ SHARES". YALUE 
SECURITY OESMIPTION TRADE DAM 

DAM (LOCAL CLIRRISE111E 
CWR' 

BASE AMUNT 

IV 
i .eal as@- 

9a I~Wcv_ 5 750X 8/ i2o DO 07 51 
CLAY FUN-Plinco 

PO i .7a6 979- 
15-DEC-01 COPELCO CAP FOO 18-A CL A-3 1 .706 97 
15-MC-00 5 75ox cailSI2001 DO 07/is/ga 

CLAY FDw_PIHC* 

PO 1 .743 510- 
15-JAW-41 COPELCO CAP FOR 98-A M A-3 1,743 81 
15-JAM-01 5 ?as% 98/15/2001 0 07/15/95 
16-JAN- ol 

CLAY nN-PINCO 

Pa 
1 .617 770- 

15-M-01 COMM CAP FDO 98-A CL A-3 1 .677 77 
15-PEB-01 S 7aox 08/1512041 DO Ol/L5198 

MAY FGH-PIs9CO 

PO 
540 Soo- 

= FIRST BOSTON WO SECS CORP S60 so 
11-MOV-00 6 4402; 01/17/ZO W DO 12/11/97 
II-Now-of 

CLAY FDN-PIWO 

PO 419 230- 
11-ME-06 CS FIRST BOSTON ~G SECS CORP 449 21 
11-MC-09 6 400% 91/17/2055 01) 12/11/91 
IS-DEC-of 

MAY FDW-PI soC0 

451 5S_ 1 00 2 32-L 149 21 

TRANSACTION REPORT 
RUN DAM 22-NOV-01 

MY 0001000 FOR THE PERIOD 01 N(AnD(BER 2000 THROUGH 31 
PACE 402 

THE MAY F(RIUCATION 
OCTOBER 2001 H~711 

CONSOLIDATED PORTFOLIOS 

MAN COM/ 
EFFECTIVE/ (ORIGINAL ~ES/PAR VALM) 
CONTRACTUAU ~RES/PAR VALUE ACTUAL REALIMC 
SEITLENENT SECURITY DESCRIPTION MADE DAM SETTLE DAM INVESTHEKT CURRENCY GAIN/LOSS IN 

DAM n OCAL CM/SE7TLE CUM) BASE AIGMT BASE ACOUNT BASE COST AASF-= BASE CMENCY 

PO Set Soo- 
II-JAN- 01 CS FIRST BOSTON MG SECS CORP 381 31 381 39 US 36- 0 00 1 97-L 
11-JM-91 6 149Z 01/1712035 DO 12/11/97 
19-j" .01 

CLAY FDsl_PIslCO 

P0 383 970- 
11-M-01 CS FIRST BOSTON KTO SECS CORP 583 97 us 97 363 95- 0 00 1 96-L 
11-M-01 6 4002 61/27/2033 Do 12/11/97 
21-FEB-01 

CLAY FINd-Piloca 

PC 6" 750- 
11-HAR-01 CS FIRST BMT01 IsTG SECS CORP 608 IS 60a 75 611 BI- a Do 3 14-L 
11-KAR-01 G 400% 01/1712035 Do 12/11197 
19-14AR -91 

CLAY "u-Prolcu 

PC 319 720- 
11-AM-01 CS FIRST MTCH NTU SECS CORP 591 72 395 12 392 73- 0 go 2 01-L 
II-APR-01 6 4002 01/1712OU DO 12/11/97 
17-AP01-01 

CLAY FDN-PIpvC0 

PC 467 239- 
12 -HAY-01 CS FIRST BOSTON HTG SECS CORP 467 23 467 23 469 &A- 0 ol 2 01-L 
11-MY-01 $ 'BOX 01/17/2035 DO 12/11197 
17-MY-61 

PO 

MAY FDN-PI,0CG 

397 181- 
11-JUN- 01 CS FIRST BOSTON sfTG SECS CORP 397 is 397 is 399 23- 0 so 2 05-L 
ll-J~ 11 6 AIDS 01/17/20SS DO IVIII97 
23-JM-ol 

CLAY FtN-PI1000 

AUUAL 
SETTLE DAM 

I,8a7 as 

i,?aG 91 

1,743 al 

1,677 77 

560 30 

i,aa7 72-

1,766 54-

1,7*3 6a- 

1 .677 64-

563 39- 

RON DATE U-MV-01 
PAGE 401 
Z711 

REY,LIZED 
MRAENCY GAINIL= IN 
AM-= BASE CMENCY 

0 Go 14 L 

0 00 13 L 

I so 13 L 

I cc 13 L 

0 Do z al-L 

a 



CLAY FOUNDATION, INC . mellon Trustsm 65-0670193 
BGgLGn Safe Dep .sit aud T~t CompanY MELLON STATEMENT #1 

PART IV 
TRANSACTION REPORT 

MY G*01000 FOR THE PERIOD 01 "OVE14BER zo,o T,,ROUM 31 OCTOBER 2901 

RUN DAM 22-NOV-4I 
PAGE 403 
42571 1 

REAL 12U 
CURRENCY GAIN/1LOSS IN 
A&v-= BASE CURRENCY 

0 go 
la 59 S 

00 
21 50 S 

0 go 
18 a S 

a so 
18 so S 

0 go 
27 41 5 

9 go 
19 37 a 

THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAN COICE/ 
EFFECTIVE/ (ORIGINAL ~ES/PAR VALUE] 
CONTRACTUAL/ SHAJUES/PAR VALM 
SETTLENENT SECURITY DESCRIPTION TRADE DAM 

DAM B~ AMOUNT 

10 10 
1 ass- 

11 -NOV-00 CREDIT SUISSE FIRST 98-CL A ]A 6ai at 
11-MV-00 6 26OX 12/11/2007 Do 06/11/10 
17-MV-00 

CLAY Flol-PINCT) 

PD 695 800, 
11-DEC-00 CREDIT SUISSE FIRST va-M A IA 69s as 
11-DEC-00 6 .26OZ 12/1712007 Do o6ni/ia 
10-DEC-94 

CLAY FUN-PINCO 

PD 610 2ao~ 
II-JAN-0I CRMIT SUISSE FIRST ga,CL A 1A 610 .25 
11-JAM-01 6 260% 12/17/2907 Do o6/ii/ga 
18-JM-ol 

CLAY FIRI-PIKO 
PD 614 220- 
11-FIM-01 CREDIT SUISSE FIRST 98-CL A IA 614 22 
II-FM-0I 6 260% IV17Y2507 00 06/11/98 
zo-FM-01 

CLAY FDH-PINCO 

po 887 330- 
11-HAR-01 CREPIT SUISSE FIRST ta-M A 1A as? 33 
11-NAR-91 6 .260% 12117/2087 Do 96/11f9a 
19-14AR-91 

CLAY FIRN-PINCO 

PD 626 990~ 
11-AM-01 CREDIT SUISSE FIRST ga-CL A IA 626 90 
11-APR-01 6 260% 1211712007 Do 06/11/98 
24-MY-01 

CLAY FDH-PrNCO 

ACTUAL 
SETTLE DATE 
BASE AMUN7 

601 as 

69s as 

610 28 

614 22 

887 33 

626 90 

lmvullsewT 
BASE MST 

w 30-

474 30-

591 43-

S95 24-

no 92-

607 53- 

RUN DAM 22-NOV- :1 
TRANSACTION REPORT PACE 4 4 

MY 0001009 FOR TVVE PERIOD 01 ~BER 2000 THROUGH 31 OCTOBER 2001 N25711 
THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAN CODE/ 
EFFECTIVE/ (ORIGINAL ~/PM VALUE) 
CONTRACTUAL/ SHARESJPAR VALUE ACTUAL REALIZED 
SETTLE~T SECURITY DESCRIPTION TRADE DAM SETTLE DAM INVESTmENT CURRENCY GAIN/LOSS IN 

(LOCAL CURRISETTLF CURR) CASE ANOUNT BASE ANQ~ H~ MST BASE COST BASE CURRENCY 

PD 1,41S 200- 
11-HAY-01 CREDIT SUISSE FIRST 95-CL A IA 1 .445 10 1 .445 10 11400 46- 0 so 
11-MY-11 6 26OX 12/17/2007 Do 06/11/95 44 64 S 
2344AY-fl 

CLAY FDH-PI MO 

PC 7S 180- 
OL-NOV-00 DLJ WO ACCEP 94-Wll M A-1 75 16 is is 78 a3- 0 go 3 65-L 
01-WV-00 a 100Z 06/18/2904 
20-MOV-00 

CLAY FDN-PIlRCI) 

PC 230 T40- 
01-MC-00 DLJ HID ACCEP 94-Wll M A-1 230 .94 238 94 242 IS- a 00 11 21-L 
01-DEC-00 8 loss 96/18/2004 
16-JM-01 

CLAY FDN-PIM0 

PD 76 040- 
01-JAN-0I DLJ WO ACCEP 94-Wll CL A-1 76 04 76 94 79 73- 0 go 3 69-L 
01-JAN- 01 & 100Z 06118/2004 
19-JAN-01 

"AV FDN-PIK0 

PC 76 614~ 
01-FIED-01 DLJ WG ACCEP 94-Wll M A-1 76 61 76 61 62 33- 0 00 3 72-L 
al ~-ol 8 loax 06/18/2006 
20-FE31-01 

CLAY FOH-PtlsC0 

PO 77 ISO- 
01 -HAR-01 OLJ KTG ACCEP 94-W 11 CL A-1 77 .18 77 is 80 95- 0 Do 3 75-L 
01-itox-ol a ioux owlaJ2204 
19-11AR-al 

CLAY FUN-PIMO 

is 



CLAY FOUNDATION, INC . Mellon Trustsm 55-0670193 
Boston Safe DePcmt and T~t Cmpmy MELLON STATEMENT #1 

PART IV 
TXANSACTION REM I 

MY asoloss FOR THE PERIOD 01 ~ 20 
00 
=L 31 OCTOM 2011 

~ LAY FOtINDATION 
CONSOLIDATED MRTMLIQS 

TRAN CODv 
Ef7ECTIW/ (ORIGINAL S~RESIPAJR VALLIE) 
CONTRACTUALI ISKARESiPm VALUE 
S,71ZEMENT SECMITY D IPTIM TRADE DAM 
--2&V- I 

LOCAL CM/ME CMR) 
BASE AMtRfI 

m 77 750- 
DLJ W A P 94-WI] CL A-I 77 .75 

:1-AA"": :! 5 IQOZO=fI012904 
18-AM-01 

MAY FDN-P11gC0 

4,127 610- 
01-my-01 DLJ HIG ACCEP 94-Wll CL A-I 4 .127 41 1 
-my 

- 
01 a IOOZ 06/18/2004 

LB-MY-41 
CLAY ~P114CO 

AD iz .32a Sao- 
JM-01 DLJ KID ACCEP 91-Wll M A-I 12,329 58 

a Ioaz 04/18/206, 
ia-im-al 

CLAY FDN-PI14CO 

M i .o&S a7o- 
01-JM-01 DLJ HTO A~ 94-W I I M A- 1 1 .065 57 
GI-JUL -01 & looz 06/1U2004 
18-ja-61 

MAY FON-PI14CO 

M 4.033 630- 
01-AM-01 MJ KID ACXEP 94-Wll Ct A-I 6,033 6S 
81-AM-01 0 IGQx Ifina/2004 
21-AW-01 

CLAY ~PIKCO 

M 211 980- 
11-NON-00 VDIC RENIC TR 1996-CI CL I-A 211 so 

01 :=0.0 
6 750% 25/2512026 OD 12/01/96 

I? Nov- 
CLAY m-PI10:0 

ACTUAL 
SETTLE DAM 
D~ A?%2VNT 

77 75 

41127 61 

12,329 sa 

1 .4&5 a7 

61033 65 

211 98 

INVEST~ 
BASE COST 

al 53-

4,3n 14-

12 .9is a3-

1,117 63-

6 .326 63- 

213 44- 1 02 1 46-L 

RtJH DATE 22-NOV- :1 
~ACTFON ncmr PACE 1 6 

MY G001401 FOR THE PERIOD 91 HOVEP[BER 2000 THROU~ 31 OCTOBER 2001 "25711 
THE CLAY FOUNDATION 
CUNSOLIDAMD M1tTFMIQS 

TRAN CODE/ 
EFTECTIVE/ 4MIGINAL ~EWPAJR VALM) 
C01479tACTIIAL/ ~ES/PAJR VALM AC7AIAL RE41LIZED 
SMLE34ENT SECMITY OWA21PTION TRADE DAM SETTLE DAM INVESTKEwT CmRENCY GAIN/LOW IN 

DAM -LL2G&LXd9K4k911L9-G1M BASE ANOUNT BASE AMOtANT -I&ALS= AMU= BASE CLARRENCY 

AD 454 6SO- 
01-BEC-44 nIC REHIC TR 199"1 M I-A 454 65 454 65 457 78- a go 3 13-L 
01-DEC-00 & 730% IS/ZS/2026 DD 12/01/96 
26-DEC-00 

CLAY FUH-PI= 

M 46,352 560- 
01-itol-al POOL AGS35996 46,352 36 46 . M 36 47 .3= 84- 9 00 
91-im-91 7 SCOX 06/0112031 DO 05/01/91 970 "-S 
25-im-01 

CLAY M-PINCO 

36,625 660- 
01-im-01 F`Nelft POOL 10535996 36,628 66 3& .625 66 37,395 SS- 0 go 
01-im-01 7 Son 96/9112031 00 OSYCI/ol 766 a9-3 
23-im-al 

CLAY ~PtfgCO 

M 34,293 660- 
ex-AM-01 F10%A MOL 90535996 34 .293 66 34,295 66 53,011 67- 0 so 
11-h~ 01 7 500% 04/01/2931 DO 05/01101 715 01-S 
27-AM-01 

CLAY FDN-P1HC0 

37 .769 980- 
01-SEP -01 MOL 80535946 37,768 98 37 .7aa ga W.Sgo 17- 0 to 
01-mp-01 7 SOO% 96101/2031 DO 05/01/11 19-S 
23-~-Oi 

CLAY F'OH-PIANX 

FD- 33 
"" ':1- 33,869 49 01 OCT-di Mot. ..S3599 33,a6t 49 34,57a 42- 4 so 

41 ~ -01 7 SOOZ 06/01/2031 DD 05/01101 719 13-5 
25-OCT-41 

CLAY ~-PIIICG 

RVN DATE 22-Nov-di 
PAGE 405 
MM7 

11 

REALIZED 
CAJRRE%Cv GAINILO= IN 
BAW COST CmRENCT 

I go 3 78-L 

a as 209 43-L 

A 08 598 25-L 

I go 51 76-L 

0 as 212 18-L 

0 



REALIZED 
CURRENCY, GAIN/L= IN 
BASE COST BASE CURRENCY 

a 00 2 At-L 

a 00 5 44-L 

a @a I 31-L 

0 Do 3 72-L 

0 00 3 14-L 

0 go I 54-L 

ei-Noy-os 7 ISO% wia/2029 Do 05/01197 
20-NOV-04 

CLAY FUN-PINCO 

on 724 210- 
.1-MG-00 FIRST UNION-LEHPIAN BROS CI A-I 724 21 724 21 729 is-
01-DEC-00 7 ISOX 04/1812029 Up 05/01/17 
18-MC-40 

CLAY FDN-PIMO 

PO ago $so- 
01-JM-01 FIRST UNION-LE101AN BROS CI A-1 200 85 200 65 202 34-
oi-im-ci 7 isox o4/ia/zozg Do as/oi/97 Ia-jAH-OI 

CLAY FUN-PINCO 
PD 496 100- 
91-M-01 FIRST UNION-LEMAN BROS CI A-I 496 10 496 10 499 82-
81-FED-01 I ISOX 04/18/2029 Do 05/01/97 
20-FEB-01 

MAY FON-PIKO 

P0 524 TOO- 
41-MM-01 FIRST UNION-L~ BROS CI A-1 524 70 324 70 525 &A-
oi-NwRt-oi 7 Lsox wia/2029 00 05/01/97 
19-ilAR-01 

CLAY FDN-PIHCG 

PD 204 44a- 
22-APR-01 FIRST UNION-L~AN BROS CI A-1 204 14 204 44 205 go-
OI-APq-QI 7 Isox 04/111Y2029 Do 05/11/97 
18-APR-01 

CLAY FDN-PIKCO 

0 

TRANSACTION REPORT 
MY 0001000 FOR THE PERIOD 01 NOVEPOER 2008 TfROUGH 31 OCTOBER 2001 
TKE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

MAN CODE/ 
EFTIZCTIVE/ (ORIGINAL SHARES/PM VALUE) 
CONTRACT~Ll !DiARES/PASt VALUE ACTUAL 
SE77LENENT SECURITY DESCRIPTION MADE DATE SETTLE CAM XNVESTNENT 

(LOCAL CURR/SEXTI-E CURRI BASE MOW BASE MOUNT BASE MST 

PD 212 540- 
01-MY-01 FIRST UNION-LEHNAN DR" CI A-I 212 54 212 54 ZI4.14-
01-MY-01 7 ISO% wiatzo ;zq Do as/si/97 
la-PAY-oi 

CLAY FDN-PI PCO 
PO 130 All- 
01-NM-80 W CAP KTG SVCS 94-11 CL A-I IS* 41 ISO 41 126 83 . 
01-NOV-00 6 5002 03/ 25/2024 
27-ROV-90 

CLAY FINN-PI)OCO 
PD 122 490- 
41-DEC-00 GE CAP HID SVCS 94-11 CL A-1 122 49 122 49 96 19~ 
01-DEC-00 4 500% 13/ 25/2924 
26-DEC-00 

CLAV FINH-PINCZ) 

PO 114 970- 
01-JM-01 GE CAP no SV~ 94-12 CL A-I 114 97 114 97 0 00 
OI-JAN- 01 & 500% OS/Z5 /2024 
23-JAN-01 

MAY FIRI-PIKO 
go 107 sao- 
11-FEB-01 GE CAP MG SVCS 94-11 CL A-I toT a2 107 82 0 Do 
QI-FEB-01 6 500% 03/2512024 
26-FEB-01 

CLAY FDw-PIPICD 
PO 101 040- 
01-MAR-41 GE CAP WO SVCS 14-1 1 CL A- 1 101 04 101 04 0 of 
01-PAR-01 6 SOOZ 93/2512024 
26-HAJR-91 

CLAY FDN-PI14C0 

REALIZED 
CURRENCY GAIN/LOSS IN 
A&IL= A&I.Lijaa2m 

00 1 60-L 

Do 3 58 1 

a 00 2 71 L 
23 59 a 

0 go 
114 97 3 

Do 
107 82 3 

00 
101 94 3 

FOUNDATION, INC . Mellon Trust" CLAY .670,93 
Boston Safe Depmt And T~t Company MELLON STATEMENT #1 

PART iv 
TRANSACTIM REPORT 

LY '001000 FOR TKE PERIOD 91 NOV1MER 2000 TNROUM 31 OCTOBER 2101 
THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

MAN COMI 
EFFECTIw/ CORIGINAL SHARES/PAR VALUE) CONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
SETTLEPIENT SECURITY DESCRIPTION MAW DAM ~LE DATE INVESTPENT 

DAM (LOCAL CURR/SE7T` CURRI BASE ANOUNT BASE AHOUNT BASE COST 
PD Ila 2a4- 
01-NEN-00 FIRST UNION-LE)POAN BROS CJ A-] 196.2b Ila 29 199 77- 

RUN DAM 22-MM-41 
PAM 407 
MZ711 

RUN DAM 22-NOV-01 
PAGE 408 
X25711 



TRAIVIACTION REPCORT 
MY 0001000 FOR ~ PERIOD 01 NDVERaM 2000 THROUGH 31 OCTUIdER 2001 
THE CLAY FOWDATION 
CVWmLIDAM PORTFOLIOS 

TRAN COVE1 
~CTIVEI (ORIGINAL SHARE31PAR VALUE) 
C~ACnALI SHARES/PAR WALM A~ 
SE~LENENT SECURITY DESCRIPTION TRADE DATE ~LE DAM lmves~ 

ILOCAL CM/SMLF CM) BASIZ ANCIJNT RASE ANO~ EASE COST 

PO 243 030- 
01-MY-01 INDIA POOL 20780049 245 03 243 03 2S9 32-
01-MY-OL 9 SODS 11/15/2021 an 01/41/95 
24-MY-01 

CLAY ~PINCXD 

PD 215 230- 
QI-J~Ol GHIIA POOL 20750049 215 23 213 23 229 66-
91-im-ol 9 SODS 11/15/2021 DO 01/01195 
18-im-01 

CLAY FDN-PIHCD 

PO 299 320- 
01-im-al ONNA POOL B0780019 299 32 299 32 319 38-
01-JUL-01 9 SODS 11/15/20zl 00 01/41,95 
16-JM-ol 

CLAY FDW-PINCZ 

al 0&0 . 
01-AW-01 ONNA POOL S0780049 al 06 2ai o6 299 90-
OI-AUG- 01 9 SODS 11/15/2021 DO 01/01/95 
16-AtAn- III 

CLAY FDW-PINCG 

DO 290 529- 
*I-SEP-Ql GNNA POOL 2078994, 290 52 294 52 309 99-
OI-SEP-Ql 9 500% IUIS12021 [m 0110li95 
17-~-Ol 

CLAY FDW-PINC0 

PD 524 Ifif- 
91-NOW-00 GONA POOL 90780118 524 16 524 16 sw DO-
al ~-Ov 9 5002 08/15/2021 Do 44/01/9S 
16-HOW-00 

CLAY ~PINCU 

CMRENCY GAIN/LOSS IN 
MUM BASE C~CY 

0 so 16 21-L 

0 so 14 41-L 

1 .90 20 06-L 

0 go 18 84-L 

4 at 19 47-L 

1 00 64 64-L 

CLAY FOUNDATION, INC . Pulellon Trust 55-0670193 
Bmton Safe Depma and TI-ast Company MELLON STATEMENT #1 

PART IV 
`TRANSACTION REPORT 

MY GOOIDOO FOR 7'HE PERIOD @I NOVE)GOE]t 2006 THROUGH 31 =000ft 2001 
THE "AV FOUNDATION 
CONSUL DATED POR77OLIOS 

MAIN CODE/ 
EFFEMVE/ (ORIGINAL MARES/PAR VALUE] 
CON'nkAnUALl SHAREWPAR VALM ACTUAL 
SETTLENDEN'T SECMITV DESCRIPTION TRADE DAM SETTLE DAM INVES~ 

DAM SASE ARO~ BASE AMUNT BASE COST 
I'D 

1'3 - .1_NOV-00 GIA&% POOL 1*7aa . : ;g 173 49 113 49 IDS 12-01-MM-00 I SODS 11/1512521 00 01/01195 
II-NOV-00 

CLAY FDW-PIWO 

po 
1S2 771- 

. -DEC-Ol MINA POOL go 
0049 

162 77 162 77 In 6a-
*I- MC-00 9 SODS 11/151270521 DO 01/01/is 
14-DEC-00 CLAY PON-PINEV 

Po 
17 :.230- 

.I-JAN-Ol MHA POOL 
. . . 

a q 174 23 174 23 IDS 91 . 01-JAN-21 1 500% II/I5/zOzI go 01/01/95 
14-JM-ol 

CLAY FDN-PIHCO 
PU 218 DID- 
OI-FIOB-QI "A POOL 80769049 21a ci 218 01 232 62-
01-FE15-91 I SODS 11/13/2021 00 41YOUIS Ifi-FEJI-OI 

MAY M-PINCU 
PD 13Z 120- 
QI-HAR -01 ONNA POOL 20780049 151 12 151 12 161 25-
01-MR-01 9 SODS 11/15/2021 VD 01/01/95 
16-NAR-41 CLAY F[)N-PIHCO 
PO 2a? gio- OI-APR-Ol MAA POOL t07ai*4q 209 91 209 91 309 34-
01-AM -91 9 SODS 11/13/2021 DO 01101/15 16-AN-01 

CLAY ~PINCQ 

0 

RLD, DATE 22-NOV-01 

1~ 4 
49 

M711 

REALIZED 
CURRE)ICY GAIN/LOSS IN 
BASE ~ BASE CMENCN 

0 go 11 63-L 

a 00 10 91-L 

9 go 11 66-L 

a 80 14 41-L 

0 to 10 13-L 

0 go It 43-L 

RUN DAM 22-NOV-11 
PAGE 410 
HZ?II 



ILAY FOUNDATION, INC . Mellon Trust"' 554670193 
Boston Safe Deposit arId T~t Company MELLON STATEMENT #1 

PART IV 
REPORT 

M THE PERIOD 01 NOVEME31 2000 T)-1RO1ARi 31 OCTOBER 2041 
W" 'L .A""*.*tfiIDATION 
CONSOLIVATEI) PORTFOLIOS 

TRAN WDE/ 
E17ECTIVE/ (ORIGINAL ~EWPAR VALUE) 
COARILACTUAL/ SHARES/PAR VALUE ACTtIAL 
SET'ILENENT SZCt1RQGE I~PTl Z 1 TRADE DAM SETTLE DAM INVESTHENT 

DA TE 
'L~L '~g' 

BASE AMLAIT BASE ANO(fNT 

Po 497 160- 
1 _DEC_oQ GNIKA POOL 

. .75 

0 

U 
497 96 497 96 559 37-

§!~DEC-40 I 54QX 00/1512021 080 04/01/ls 
IS-DEC-40 

CLAY FDN-PINC(i 

PO 377 194- 

: 
JAN-41 POOL *0780118 277 19 377 19 423 71-

1-JAN-91 9 Sooz DaiIS/2021 DD 04/01/95 
I6_jAN- @I 

CLAY F`DN-PIMCO 

PD 
417 760- 

0 
I-FE31-01 GNHi% POOL 

20750 1 

1 

& 
417 76 417 76 169 28-

9 500Z 05/15/2021 00 04/01/95 
16-FEB-91 

CLAY M-PINCO 

PO 536 IL59- 
mi-HAR-01 GWKA POOL §07501ia S36 25 536 25 602 sa-
03-NAR-111 t 5002 08115/2021 DD 94/01/95 
16-14AR-01 

CLAY FVN-PINCO 

6115 070- 
01-AM-01 POOL 20780118 685 07 6W 07 769 So-
01-AM-01 9 5001 08115/2021 00 14/W95 
ifi-APIR-01 

CLAY M-PIMO 

PD 643 7S*- 
01-MY-81 GNNA POOL 90750118 443 75 643 73 723 1'-

I I 
-my- : 1 9 scox ca,15/2221 DO 04/01/95 

16-my-
CLAY FDW-PZW0 

REALIZED 
CMRENCY GAIN/LOSS IN 
="Lsm BASE CMENCY 

a go 61 41-L 

0 00 46 52-L 

a 00 51 52-L 

a 00 46 13-L 

0 go 84 49-L 

a go 79 39-L 

0 

TRANSAM ON REPORT 
CLY G001000 IM THIE PERIOD 01 NOVEMM 2000 THROUGH 31 OCTOBER 2901 
~ CLAY FOUNDATION 
CIDOSOLIDATED PORTFOLIOS 

TItAN COVE/ 
EFFECTIWI (ORIGINAL SHARESIPAR VALUE) 
CONTRACTUALI IIKARESIPAR VALUE ACTUAL 
SETTL~T SECURITY DESCRIPTIO14 TRADE DAM ~LE DAM INvEsTmEmT 

DA M (LOCAL CURR/s=LF CMRI RASE AMLINT BASE AK~ -AdEL&M 

PO 1 .006 ass- 
oi_j~oi GNNA POOL 9078011a 1 .006 05 11006 05 1 .130 12-
01-im-111 9 300X 08/15/2021 DID 04/01115 
Is-im-01 

CLAY "11-PIM0 

Po 759 520- 
01-JUL-01 GWNA POOL 00780118 759 32 759 32 ass 19-
91-JUL-01 9 SCOX 08/15/2021 DD 04/01/95 
16-JUL-01 

CLAY FDW-PINC0 

PD 566 410- 
01-AUG-01 GIAKA POOL 207a0118 56S 41 566 41 §56 27-
01-AU15- 01 9 SOOZ 08/15/2021 Go 64/01/95 
16-AW-91 

CLAY FDN-PI NCO 

PO 782 a,o- 
01-SEP-01 GWHA POOL 20780110 782 S4 782 84 839 01-
01-WP-ol 9 500Z 08/15/2021 DD 04/01/93 
17-SEP-01 

CLAY FZIN-PINCO 

I'D 1,213 850- 
01-MV-08 GNNA POOL $0780772 1,213 85 1,213 85 i,27a s7-
01-mv-00 & OOOX 12/15/2017 GO 04/01/98 
16-NOV-00 

CLAY FUN-PIPICAD 

PD 172 930- 
01-DEC-00 INDIA POOL 907aOZ72 972 93 972 93 1 .024 81-
21-MC-00 8 Dogs 12/IS/2017 DD 04101/98 
Is-MC-00 

CLAY FIDI-PINCID 

REALIZED 
C USJIJE~ GAIN/1 .0" IN 
BAW COST 114SE CURRENCY 

0 go 124 07-L 

0 go 93 67-L 

0 00 169 86-L 

0 of So 17-L 

a 00 64 72-L 

a of si aa-L 

RUN DAM 22-HOV-01 
PAGE 411 '
;Z5711 

RUN DAM 
22-MV-01 PAGE 412 

IG25711 



RUN DATE 22-NDV-01 
TRANISACTION REPORT PAGE 414 

MY 0001100 FM THE PERIOD 01 NO~MR 2000 THROUGH 31 QCTO~ 2001 .5711 
THE CLAY FOUNDATION 
CONSUDLIDATED PURTI'MICS 

MAN CODE/ 
EFTTCTZ~f (ORIGINAL SHAREWPAR VALUE) 
CONTRACTUALI SHARES/PAR VALUE ACTUAL REALIM 
SETTLEXENT MCUR17Y DESCRIPTION TRADE DATE WTTI.E DATE I ~TTHEHT CURRENCY GAIN/LOW IN 

DAM [LOCAL CM/SETTLF CURRI BASE AHOUNT BA~ ~MUNT 3~ =I IIAM CURRENCY 

PC 2 .143 320- 
01-JUL-01 GNPU, POOL 40700772 2 .143 52 2,163 32 21n7 60- 0 00 114 2B-L 

8 0002 12/15/2917 DO 04/01/18 
16-JUL-01 

CLAY FON-PINCID 

PC 1,511 SAO- 
01-AM-01 GNM POOL 4076077Z 11591 54 1 .591 34 1,676 40- a so 84 a6-L 
01-AM-01 8 0002 IV 13/2017 On 14/01/90 
I*-AUG-01 

MAY ~PIPCG 

PC 2 .ng 760- 
41-WP -01 GNPAk POOL 00780772 2 . 2S9 76 21259 76 2 .380 0 to 120 .49-L 
01- MP-01 8 00OX IV 15/2017 DO 04/91/98 
I?-WP-01 

MAY FCN-PI14C0 

PC 1 .709 420- 
@I-OCT-11 GIDIA POOL 8075077Z 1,709 42 1,709 42 1 .660 57- 0 $a 11 15-L 
II-OCT -01 8 00OX IVIS/2017 On 06/01/18 
16-OCT-01 

CLAY FUR-PIMO 

PC 446 310- 
01-NOV-44 GG NTO ~ECG CORP 11 18-01 A2 446 39 446 39 40 62- a go 2 23-L 
01-NOV-04 6 31 ZX 14113/2031 DID 05101198 
14-HOV-68 

MAY I`DN-PIHC0 

P 
0 497 9- 
I 
- 
DEC-90 GIS Kra ~= CCR 

"93, 1 
-L P 1 -01 A 497 13 497 93 500 42- 0 of 2 49 

01-MC-90 6 31= 94/1V2031 On 05101118 
IS-DEC-01 

MAY ~-PIPCO 

CLAY FOUNDATION, INC. Mellon Trust wA 55-0670193 
13wwn Sare Depomt and T~t Cornpany MELLON STATEMENT #1 

PART IV NOV-91 
TRJ~ACTION REPORT 

RUN DATE 22- 
FOR THE PERIOD 01 NONSPRIER 2000 THROUGH 31 OCTOBER Z*01 PAM 4 

00 :15FOU*UKDATION 
H~711 

THE N V 
CGIRSCLIDATED PORTFOLIOS 
MY 
TRAN COM/ 
~CTIVI~i (ORIGINAL SNkRES/PAR VALUE] 
CONTRACTUAL/ INKARES/pAR VALUE ACTUAL REALIM 
SETTLEPIEN7 SECURITY DESCR 

I 
PTION TRADE DATE SETTLE DATE INVE~ CURRE14CY GAIMILOW IN 

DAM SAM A00UNT BASE CUST 

1 
'3 : :75a- I-JAN-41 GNNA POOL 

V 
0717 72 1,340 59 11300 59 1 .369 94- 0 00 69 35-L 

:I im-61 8 OOOZ IV 15120 00 04/01/18 
16-JM-ol 

CLAY FDN-PIWO 

PC 1 .614 520- 
~0.. MOLS2078 1,614 52 1,614 52 1,700 61- a of afi 09-L 12, '2 1 ;712 
a I 1 0 On 04/01/90 

16-M-41 
CLAY ~Pj= 

PC 1 .602 710- 

0 
1*180772 1 .602 71 1,602 71 1.688 IT- 

.= 
-:1 GINIP0, POOL a 00 85 46-L 

-PAR- a 0 12/1 01 DD 04/01/98 
16-HUR-11 

CLAY FDN-PIHC0 

PC 
11112 ISO- 

.1-AM-11 GNQUk... PQGLS82071 .77~ 1,112 13 11112 13 11171 43- a a& W 30-L .I -APR 
3 

a a 12/1 0 IT Do 94/01/la 
16-Am 01 

CLAY M-PIMO 

PC 1,801 Go- 
41-MY-01 GNPUk POOL 80780772 11801 46 Ilaox 46 1 .897 51- 0 go 96 05-L 
41-mv-01 8 000% 12115/2017 Do 04101/98 
16-MY-01 

CLAY FIN-PINCO, 

PC 1,834 140- 
ol-JM-01 GARKA POOL 80784772 i,a34 76 11834 76 1,132 51- 0.00 17 a3-L 
01-JUN-41 a 0002 12/15/2011 DO 04/91/18 
18-JUN-91 

CLAY F`DN-PIMC0 

19111k 
mw 



RUIR DAM 22-MV-01 
TRANSACTION REPORT PAXNE 4 

16 

MY 0001000 FOR ~ PEIIIOD 01 HOV~ 2090 THROUGH 31 OCTOBM 2001 MZ711 
THE CLAY FOUNDATION 
COWICLIVATED PUTTFULZOS 

MAN CODE, 
EMCTIW/ (ORIGINAL WtARM/PQ VALUE) 
CONTRACTUAL/ SHARES/PM VALUE ACnAL ReALIZED 
~ENENT SECURITY DESCRIPTION MADE CAM ~LE DAM INVESTRENT CURRENCY GWJN/LUW IN 

DAM ULMAL-QUELLSEEILLSim BASE ANVUPCI BASE AKUNT -Aar--= M5~ BASE CURRENCY 

PD 354 030- 
15-JM-01 GREEN MEE REC EQUIP 98A AIC us 03 354 03 n4 *a- 9 Do 
IS-JAM-01 6 IaOX 0611512019 00 93/31/98 
Ifi-JAN-01 

CLAY FINI-PINCO 

606 430- 
15-FEB-41 GREEN MEE SEC EQUIP 96A AIC 606 43 616 .43 606 43- 4 so 
15-FEa-al 6 Jan 96/15/201t 00 05131/98 

MAY FINW-FINDO 

PD 203 200- 
01-MY-00 Is COHL CONDUIT WO M 1998~Cj 203 20 203 20 204 25- 0 00 1 08-L 
01-NOV-00 6 330% OV1812050 DO OVOI/ga 
20-MV-00 

C~y ~PIHCO 

PD 23a 780- 
01-MC-00 LB CIVIL CONDUIT WO 111 I99a-CI 23a ?a 239 78 240 04- 0 00 1 26-L 
41-CIEC-06 6 550t oz/falzoat DO avoiffa 
la-Mc-oo 

CLAY FDN-PINCO 

PD 873 979- 
01-jAN-ot LD cont. CONDUIT Wo ~ It9a-CI a73 97 873 97 a78 so- 4 Go 4 63-L 
01-JAN-01 6 330% 02/ia/2030 DID 02/91/ga 
18-JAN- at 

CLAY FIAH-PINED 

PD 342 570- 
01 -FES-01 Lb CONL CONDUIT KTG M 1198-Cl 342 57 342 57 34, 38- 0 00 1 81-L 
01-FEB-01 6 33OX 02/18/2030 OD 02/61i9a 
20-M-01 

MAY FIsN-PIWO 

CLAY FOUNDATION, INC. Mellon Trusr 55-0670193 
Boston Saf. Dcp=t aOd T~ C,mpa,y MELLON STATEMENT #1 

PART IV 
WANSACTION REPORT 

RW DAM 22-NOV-01 

THE CLAY FOUNDATI ON 
FOR THIE PERIOD 01 NOVEHIM 

0 PAGE 415 

Ct . . . . . Go 
2 00 THROUW 31 OCTOBM 2001 NV5711 

COPOIDLIDAMI) PORTFOLIOS 

MAN COVEY 
~CTIW/ 

'02 
IGINAL !RikRES/PAR VALUE) 

CONTRACTU Li IRtARES/PAR VALUE ACmAL REAL 
SETTL= SECURITY =SCRIPTC&4R' MADE DAM 0 

Lim 

DAM (LOCAL CURPLISETTI-E 
WTTLE DAM INVESTININT CURRENCY AINI 

BASE AMOUNT BASE ANOUNn' 
'0MSS IN -BASF-= =F-= 

PD- 'S2 170- 
JAN- 61 M WG SEM CORP 11 la-01 At 452 07 452 07 45, 53- 

-JAAF- 11 6 31 a 04/13/2031 DO 85/01/16 
0 so 2 26-L 

ls-j~ #I 
CLAY F`DN-PINCO 

Pu as, 0 -f`EB-GI = Ism SECS CORP 1 0 JAI 454 79 454 79 d!57 06- 0 so 
01-FEB-01 6 31 = 04/13/20311DO 05/1, /ta 

2 27-L 

13~-81 
CLAY F`DN-PINC0 

PD 502 to$- 
:i-NOV-08 GNIKA am R~Ic 1195-4 co 502 90 502 90 517 as- 0 so 13 61-L 

-NQV- : : 8 900Z 06/2012925 
21 MY- 

C"y raw-PINDO 

PD 415 760- 
01-MC-40 GNNA Gm RENIC 1915-4 M 413 76 415 76 425 23- 0 00 12 47-L 
01-DEC-00 5 000Z 0612012025 
20-MC-00 

CLAY f`DN-PINCO 

PD 447 378- 
15-MY-90 GREEN MEE REC EQUIP 98A AIC 447 37 447 37 447 37- 9 go 
is-NOV-68 6 1802 06/1512019 DD 05/31,98 

CLAY FD*-PI HDO 

PO 378 960- 
15-=-Ob GRIZED1 TREE REC EQUIP 18A AIC 378 96 378 96 $78 96- 0 00 
15-MC-00 6 18ax 06/15/2019 no 03/31/98 

CLAY FDN-PIM0 

0 



Adik 

Nw 

~AUION REPORT 
MY 0401000 FM THE FEIRIOD 01 NOVENBU 2000 ~OUGH 31 OC7OBElk 2001 
THE MAY FOWDATION 
CONESOLIDAMD M~01-103 

TRAN CODE/ 
E~TIVE/ (ORIOINAL 1tHAJZfE!t/PAA VALLIE) 
CONIFIRACTUALI !tHARES/PAR YALIAE ACTtWL 
SETTLEMEW MCLARITY M=IKIOW MADE DAM WTTLE DAM IWVES~ 

DATE (LOCAL CMI~LE ClAtit) BASE SASE AKOWI BASE CDS1 

PO 101 VS0- 
01-NOV-00 MRGAN STANLEY UP I INC COPIL lot a5 101 n 101 77-
al-NOV-40 6 552% 10/03/2030 on 10101/17 
03-HON-00 

CLAY nN-PI HCO 

PD 101 f7Q- 
01-DEC-10 PORGAN STANLEY CAP I INC COWL 101 97 101 97 112 so-
01-DEC-90 6 5902 10/03/2030 DD W41117 
05-DEC-00 

CLAY FON-PIMCO 

192 709- 
QI-JAN- at PIORGAN STANLEY Up I INC CORI. 102 70 102 10 103 23-
01-JM-01 6 59QX 10/03/2030 DO 10/01/97 
04-JAN-81 

CLAY M-PI M 

PO 103 440- 
01-FEB-11 PGRUN STANLEY UP I INC CO"L 103 44 103 44 L03 97-
01-FEB-01 & 59ox 10/03/2030 DID 10/41/17 
as-FEB-01 

MAY ~PIPICO 

104 ISO- 
01-M-01 HORGAN STANLEY CAP I INC COML 104 is 104 is 144 72-
61-HWk-01 6 59*X 10/0312030 Do 18/01/17 
05-HIRAR-al 

CLAY ~PIHKCO 

104 120- 
01 

- 
AR-01 MORGAN! STANLEY UP I INC COPH. 104 92 104 92 105 As-

01-AM-01 6 596Z 11/43/2031 Do WWI? 
04-A1,11 -01 

CLAY M-PIPIPO 

0 00 53-L 

0 at S4-L 

0 go 54-L 

CLAY FOUNDATION, INC. Mellon Trustm 55-0670193 
Boalon Safe Depcant and Trust Cmp,lny MELLON STATEMENT #1 

PART IV 
~(TTION REPV6!T Rm OAM n-Nov-01 

ILI IIAI~Iooo FM ~ PDI= at NO 
I AM 17 

THE 
M MtINDATION VEKBU 2 10 THROLIGH 31 QCTOIEM 2001 M711 A 

CONSOLIDAMI) KfitITOLIOS 

TRAN CODE/ 
E~ECTIVE/ 

I 
MIGINAL SHAJtES/PM VALM) 

CIttITILACT11AL/ SOiARES/PAR VALM A~L 
vCw1w OESCRIP71ON TRAM DAM ~E DATE INVESTMENt CuFtRENCY 

REALIZED 
Im/Loss IN 

DAM AKO1JNI BAM A~Usff BASE t=I AAW-= BASE C111nZENCY 

PO 310 130- 
: 

-ftAR-01 Lb Coal. CONDUIT WO n 
1 :1181-al 

310 13 310 is 311 77- 6 .01 
=01 6 330X $VlaI2430 Do 021 vC I 64-L 

11-144hit-al 
CLAY 1`13N-Pl~ 

210 160- 

: 
-AM-01 Lb CVKL CONDUIT WO "FIR 1998-CI 211 16 210 16 211 27- 0 90 

11- .PR-01 A 33OX IV1812030 30 92141116 
1 11-L 

la-AM-01 
CLAY ~ PIPTC0 

P0 
463 ISO- 

.1 -MY-01 LB COHL CONDUIT FITO Int 19911-cl 463 13 463 13 465 55- 1 00 2 45-L 
01-MY-01 6 33OX 62/16/2030 00 02/01MG 
ia-my-ii 

CLAY ~PIPCCO 

PD 212 830- 
01-JIAN-01 LB CX)PL CONDUIT WO M ma-ci 212 aS 212 83 213 96- 8 Is 1 .13-L 
21-JM-91 6 3301 92/18/2030 00 02/01/15 
18-JM-ol 

CLAY FON-PIP000 

PO 245 .110- 
01-JUL-01 Lb COHL CONDUIT WO M 1998-Cl 248 01 24a 91 249 32- 1 of 1 .31-L 
01-JUL-01 4 330X 02/1812030 DO 02/01/98 
lo-jm-ol 

CLAY ~ Pl~ 

PO 512 290- 
01-AM-01 Is COAL CONDUIT WO M 199a-Cl 512 29 512 29 SIS so- I go 2 71-L 
01-AM-01 6 33OX 021113/2030 Do 02101/98 
20-A~Gl 

CLAY FDW-PIPHCZ 

RIAN DAM n-NOV-01 
PAGE 4 

is 

mn7ll 

REALIIED 
CUPOENCT GAINfLOU IN 
Was= BAM CLORENC 

1 00 SZ-L 

1 00 33-L 

a of 53-L 



CLAY FOUNDATION, INC. Mellon Trustu 55-0670193 
Boston Safe Deposit and T~ Compamy MELLON STATEMENT #1 

PART IV 
TRANSACTION REPORT 

MY GODICOO FOR 711E min 61 ~ 2 
, 
00 ~O~ 31 OCTOaU 2001 

I'HE MAY FOMDATTON COICiOLIDATED PORTFOLIOS 

MAN COM/ 
~CTIvEl IMIGINAL ~S/PAR VALM) 
~ACTUAL/ SHAREWPAR VALM AC71JAL 
~LENEN`T jLCoo1%, IPT.1 :'~ MAlis DAM ~LE DAM imvesTmaNm 

DATE I C %N~U 
BASE AmOm BASE ANOM BASE MST 

m 103 660- 

: 
-MY-41 HORGAN STANLEY UP 

I 
INC COAL 105 68 ies so 106 22-

i-HAY-OL 6 39OX 10/0312030 00 19/01/17 
03-MY-01 

MAY FIAN-FINCO 

PD 80 41 
0 

0 
_NON-GO HORGAN STANLEY 

CA P 
I 93-ALIC DO 44 go 44 Do as-

fl-NOV-00 & 440X OIJ15/2028 Do IV 01/17 
15-MY-00 

CLAY M-PINCO 

pv 
&I as*- 

.1-DEC-00 MORGAN STANLEY UP I 97-ALIC ai so al so al 4a-al 

- 
MC-00 6 41OX 01/15/2028 00 12101197 

Is-DEC-40 
MAY m-PINCO 

PD 7 .379 210- 
01-JM-01 NORGAN STANLEY UP I ?7-ALIC 7 .379 21 7 .379 21 7,415 AD-
01-JM-11 6 44OX 01/15/2025 Do IV01/97 
16-JM-ol 

MAY FDm_PIWQ 

72 640- 
01-M-01 KORGAN STANLEY UP I 17-ALIC 12 64 72 64 73 DO-
01-M-01 C 4402 otfisnoza Do 1VOI/97 

MAY "M-PIWO 

pu 73 220- 
01~-41 NORGAN STANLEY UP I 97-ALIC 73 n 73 22 73 511-
01-MM-91 6 44DX 91/15/2028 Do 12/01/97 
15-W-01 

CLAY FDW- PINCO 

REAL I M 
CLORRENCY "IN/LOSS IN 
BASE MT BME CLIRRENCY 

0 00 54-L 

0 00 39-L 

0 00 40-L 

a so 36 19-L 

0 20 36-L 

9 00 36-L 

RM DATE 22-NOW-41 
UAHU=IOO1 REPMT 

'ADE '2 . 

MY GODIDOO FW THE PSItIOD 01 NOYEKSE11 2090 ~QYGH 31 OCTOBU 2001 m :!5711 
~ CLAY FOtANDATION 
CONSOLIDAMD PORMLIGS 

RAN CODE/ 
~TIYE/ (ORIGINAL SHAStEWPAR VALLAE) 
CON'TItACTUAL/ SKAREWPASt VALM ACTUAL REAL I= 
~ENENT =MITY D~CRIPTTOAI TitADE DATE ~LE DATE INVES~ CMREWCY OAIH/LOW rN 

DA TE (LOCAL QRR/5MLF CM) BASE AMOtANT BASE ANQ~ BASE MST law-= DA!IE CMENCY 

pu 101 ago- 
OI-APR-11 NORGAN STANLEY UP I 17-ALIC In so 101 go 101 58- 0 00 SO-L 
01-AM-01 & 44ON 01/15/2028 00 12/01/97 
14-AM-01 

CLAY FDN-PIHCD 

PD 67 200- 
01-MY-01 NORGAN STANLEY CAP I 97-ALIC 67 20 67 20 67 53- 0 00 33-L 
81-MY-01 6 44ax OV1512028 DO IVOII97 
15-MY-61 

CLAY M-PIWO 

67 720- 
01-JI11-81 NOZOAN STANLEY UP I 97-ALIC 67 72 67 72 so 05- 0 so 33-L 
01-JW-ll 6 44OX 01/15/2oza Do ivoim 
Is-im-11 

MAY FDW-PIHCO 

PD 68 no- 
01-JM-01 HDROAN STANLEY CAP I 97-AUC 68 n 68 :15 60 so . a 00 33-L 
01-JM-01 & 44OZ 01/15/2028 IVOII97 
16-JM-01 

CLAY ~PXNCO 

PD 69 540- 
11-A~ 61 HORGAN VANLEY CAP I 97-ALIC 69 34 69 34 69 so- 0 go 34-L 
61-AM-61 6 440X 01/15/20ZG OD IVOI197 
24-AM-81 

MAY ~Prmw 

112.130- 
Pal _~_Od ~~ VANLEY UP I '7-ALZC 112 13 112 13 109 Do- a to 2 25 1 
01-HOY-00 3 99OX 01115/242a Do I V01197 
15-Naw-Go 

MAY FON-PINCZ 

RW DATE 22-N(W-01 
PA~ 417 
M25711 

0 



Adbk 

Nw 

TR~ACTION ~RT 
CLY Goolooo FM ~ ~101) 01 NOVENBER 2000 ~Q%Al4i 31 OCTG~ 2001 
~ CLAY FOMDATrw 
CONSOLIDAMO PORWOLICS 

TRAN Cum/ 
EFFECTIW/ (ORIal%AL SHAStU/PM VALISE) 
CONTIIACTIIAL/ S31ARES/PAR VALM ACTtAAL 
~Eme~ WCMITY DESCRIPTION DAM ~LE DAM I~S~ 
,,2&tL- f[CCAL CAR/SML9 CM) BASE APO~ B~ Am%)~ 

PC 119 100- 
01-JM-61 NdfilOWN STAAIL" CAP I 97-ALIC 119 10 119 10 116 71-
01-JUN-01 5 99OX 01/13/2023 DO 12/01/97 
Is-im-al 

CLAY FID14-PINCO 

PI, 120 130- 
01-JM-01 MOROAN STAWLfEY CAP I 97-ALIC 120 13 129 13 117 72-
01-JM-91 S 19OX 01/IS/2020 DO I VIII97 
16-JM-ol 

CLAY F0N-PIPKCD 

PD 121 090- 
01-AW-61 KOItOAH STANL~ CAP I 97-ALIC 121 17 121 17 Ila 66-
01-AL10- 01 5 9902 91/1512020 DO 12/01/97 
15-AM-01 

CLAY FCN-PIMO 

PC 264 240- 
OI-NOV-00 HCROAN STANLEY CAP qa-xLI Al Z64 24 264 24 Z64 14-
01-NOV-90 6 22OX 06/0312930 DD 06/01/98 
03-NOV-14 

CLAY FCN-PIPKZ 

PD Sol ago- 
01-= -09 HORGAIN STML" CAP 98-XLI Al 300 40 Sol do 322 96-
01-MC-00 6 220X WOU2038 DD 06/01198 
05-MC-00 

CLAY FINI-PINCO 

m 207 620- 
01-JM-01 RIORDAN ~AHLV CAP 98-XLI Al 267 42 267 62 269 34-
OI-JAN- 01 6 220% 46/03/2030 DO 04/81/98 
IS-im-ol 

CLAY ~PIIVCO 

~Ll= 
clltilf~ GAIM/Loss IN 
BASE COST BASIE CMEENCY 

0 go 2 39 L 

a 00 2 41 L 

0 1@ 2 51 L 

0 go I 94-L 

0 cc 2 16-L 

8 00 1 92-L 

CLAY FOUNDATION, INC . 
Mellon Trusr 55-0670193 

B~n Safe Depomt az,d T~ Campmy MELLON STATEMENT #1 
PART IV 

TRANSACTION REMT 
RM DATE U-NOY-41 

AM 2L 
CLV 

C 
001000 FM THE PEItIOO 01 ~ 2000 71HROL)W 31 OCTUBM 2001 =711 4 

~ CLAY FOUNDATION 
CONSOLIDATED PORWOLICS 

TOM COINE, 
~CTIW/ (ORIGINAL ~/PM VALISE] 
CONTIRACTUAL/ ~AREWPAR VALISE AIMJAL R~LIZED 
~L~ wcmm OfmCIRIPTION MADE DAM ~LE DATE CmOJMCY GAIN/LOSS IN DAM [LOCAL CM/SMLE CIRRI EASE ANOEW SAM AM CAM COST A&W-= BASE CERR~CY 

PO 113 100- 
I -OIEC-DO XCROAN STANLV CAP I 17-ALIC 113 10 113 10 110 83- go 2 27 L 
I _OIEC-QO 3 9901 6111W2128 

DO 12/ . 1 '9' 
is-mc-go 

CLAY FT34-PIPICO 
PO 114 oaa- 
01-JM-01 HORGAN STAUL~ CAP I 97-ALIC 114 is 114 ad 111 79- 0 00 2 29 L 
01-JM-41 5 99n 41/15/20a DD 12/01/97 
Ifi_jAJ#- 01 

CLAY FCAI-PINCO 

PC "" O'O_ .-M-01 HKOICAN STANLEY CAP I 17-ALIC 115 07 lis 07 112 76- a 00 2 31 L 
01-M-01 5 990X 01115/2025 DO 12/41Y17 15-M-01 

CLAY ~PIIKDO 

PC 116 060 . 
II-PAJR-Il NOIIGAA STARLIZY CAP I 97-ALIC 116 06 116 04 113 73- a do 2 33 L 
81 ~-Ol 5 99OX 01/1512025 DO 12/01/97 
154LAR-01 

CLAY FlAi-PINct) 

PC 117 070- 
91-AM-01 HKINEGAN STANLEY CAP I 97-ALIC 117 07 117 07 114 72- 0 do 2 35 L 
01-AM-01 5 9TOX 11/13/2025 DD 12/01/97 

CLAY FV14-PINCO 

PC iia oac- 
01 41AY-41 HORGAN STAHLEZY CAP I 97-ALJC Ila as Ila 08 115 71- 0 do 2 57 L 
01-MY-01 5 99OX fl/IS/702a DO 12101117 
13-MY-91 

CLAY M-PIMO 

Rm CAM 22-W%~121 
P~ 
Kn7ll 



0 

RUN DAM 22-MV-01 
PAGE 

424 

~711 
TRANSACTION REPORT 

MY 9001100 FOR ~ PERIOD 01 NOVEPIUER 2940 ~OUGH 51 OCTOBER 2001 
THE CLAY FOUNDATI ON 
COWSOLIDAMB PORTFOLIOS 

IRAN Cox/ 
~CTIVE/ (ORIGINAL ~EWPAR VALUE) 
C~CTUAL/ SHARES/PAR VALUE 
SE~L~ SECURIV DESCRIPTION TRADE DAM 

(LOCAL Cmls~g CuRRI BASE MOUNT 

PO 11123 no- 
20-JM-01 NEWCOURY RED TR 97-1 ~ CL A4 1 .123 n 
20-JM-41 a 193X OS/2012105 DO 11120/17 
n-JAN-91 

MAY FQN-PIPCO 

PD 1,004 3ao- 
20-F13-91 ~URT REC M 97-1 NT'S CL A4 1,004 So 
29-FEB-41 6 M2 05/20/2003 DO II/20Y97 

CLAY FDH-PINCO 

PE, 495 530- 
20-KAR -01 NE*COURT 2EC 77 97-1 NIS CL A4 495 SS 
20-KAR -01 6 1932 05/2012005 DD 11/28/97 

CLAY FIN-PINED 

m 11111 BID- 
25-NOW-00 PROVIDENT EQUIP LEASE 99-A A-3 11211 al 
25-NGV-#0 5 600% 04123/2006 DO 09/30/96 
27-WV-00 

MAY FON-PINC3 

PO 1,295 870- 
ZS-DEC-00 PROVIDENT EQUIP LEASE 98-A A-3 1,295 al 
ZS-DEC-00 5 609% 04125/2006 00 @9/3o/ga 
26-MC-91 

CLAY FQ14- PINKO 

772 170- 
23-JAN-21 PROVIDENT EQUIP LEASE ta-A A-3 772 17 
IES-JAW 11 5 60OX 04/ ZS/280% On 11130/18 

MAY FDW-PINCol 

772 17 772 05- 0 to IZ L 

CLAY FOUNDATION, INC . 
Mellon Trustsm 5"670193 

Boston Safe Depmt and Truat Comp=y MELLON STATEMENT #1 
PART IV 

RUN DAM 22-NOV-01 "ANsaclIOW REPORT PAGE 423 MY 01010 a' 
FOR TINE PERIOD 01 ~m 2000 7HROuGH 31 OCTOM 2181 'Z711 ~ CLAY FOUNDATION 

CONSOLIDAM MTFOLIGS 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL WRES/PAR VALUE) C~UAL/ SHARES' PAR VALUE ACTUAL REALIZED ~L~ SECURITY ~CRIPTION n~ DATE ~E DAM immTm~ff CURRENCY GAINILOSS IN DAM [LOCAL CURR/=LE CURR) BASE Amoutff BASE AMU~ BASE COST BASE COST BASE CURRENCY 
m 2,540 ale- 
0 
J-pE,-01 NQaGAX STANLEY CAP 98- .LI 11 21540 al 2 .540 Al 2 .SS9 16- 0 00 18 27-L 

220% 06/03/2030 DO 06/01/la 

CLAY FIN4-PINED 

PO 
372 NO- 

.I-PAR -01 HORGAN STANLEY UP 98-XLI Al 372 So 372 SO 375 06- 0 00 2 68-L 01-PUkR -01 6 220% ofi/@3,2o3a DO oi/ii/ta 
IS-PAR-41 

CLAY FDW-PIPC0 

PD- 271 430- 
01 affl~ -41 NORGAN ST~EY CAP 15-KLI Al 271 45 271 43 273 38 0 00 
01-APR-01 6 220% 06/03/2030 DO 06/01/98 
04-APR-41 

MAY m-PINED 

PD 307 370- 
01-MY-01 NORGAN STANLEY UP 9a-XLI Al 307 37 307 37 309 so- a 00 2 21-L 
01-MY-01 6 22OX 06/03/2030 On 06101/96 
03-MY-01 

CLAY FDN-PIPKV 

m 1,029 610- 
20-NOV-46 NENCOURT REC M 97-1 WS CL A4 1,029 69 1,029 69 1 .129 84- 0 00 is-L 
20-NOV-00 6 113X OS12012005 OD 11/20/97 

CLAY FON-PIMO 

m 938 440- 
20- MC-00 NENCCURT REC IR 17-1 NIS M A4 938 46 93a 44 93a 6o- a go 14-L 
20-MC-00 4 193X 05/20/2005 DO 11120/97 

CLAY FDN-PIHCO 

ACTUAL REALIZED 
~E DAM INVES~ CURRENCY GAINILOSS IN 
BASE AMUKT -16IL-cm A&IL-= BASE CMENCY 

11123 2S 1 .123 42- 0 go 17-L 

1 .044 so 1,004 53- 0 go 15-L 

49S 55 495 62- 0 go 07-L 

1 .111 al 1,111 64- 0 00 17 L 

1,215 87 I'M 67- 0 00 ZO L I 



RUN DATE 22-MY-41 
TRAWACTION REMT PAM 4Z6 

CLY 0001000 FOR ~ PERIOD 01 HOVEYIBER 2000 ~OUIRI 31 OMOBEA 2001 NZ711 
~ CLAY FOUNDATION 
CONSOLIDAM PORTFOLIOS 

TRAN COM/ 
EFFZ=IVE/ (ORIGINAL SHAAES/PAR VALUE) 
C~CTUAL/ SHAREWPAR VALUE ACTUAL RULIM 
~LENEW SECURITY DESCRIPTION ~m DAM M~LE DAM INVES~ CuFUOEWCY GAIN/LOSS IN 

DAM LLOCAL CURR/SETTLF CURR) BASE AMOUN'I BASE AH()UNT BASE COST A&SF-= BASE C~ENCY 

PI? 46a 7oa- 
OI-FT3-GI PRUDENTIAL SEM KO 98-Cl CL A 66a 70 668 70 671 9a- 0 00 3 2B-L 
GI-FZ3-4L 6 105Z 11/15/2002 00 ca/cif9a 
16-FEB-41 

CLAY FDN-PIHCQ 

pa 1 .545 780- 
01-MR-11 FRUDElITIAL SEM NTG 98-Cl CL A 1,34S 78 1134S 78 1,332 39- 1 00 6 .61-L 
GI-HAR-01 6 103% 11/13/2202 OD 05/02/98 
24-AK-01 

CLAY FDN-PIKC0 

PD 674 aio- 
01-AN-81 PRUDENTIAL MCS WO 98-Cl CL A 674 ai 674 82 676 12- 0 00 5 31-L 
91-APR-11 6 105% 11/15/2002 00 Oa/01/ga 
24-APR-01 

CLAY FTN-PIPICD 

m 701 140- 
01-MY-01 PRUDEWIAL MC3 WO ga-ci CL A 701 14 701 14 704 58- 0 00 3 41-L 
01-MAV-01 A 105% II/IS/2002 DD cam/ga 
17-MY-01 

CLAY FTN-PIMO 

pa 685 SSG- 
01-JM-91 PROEMIAL SEM HTG 98-CI CL A &as 55 6as ss 688 92- 0 go 3 37-L 
01-JM-01 6 105Z 11/15/2002 DD 08/01/98 
oa-AUG-01 

CLAY FUN-PINCS 

P0 11 .920- 
10-MY-00 MUCTt)6VED ~ 97-LLI CL A-1 91 92 91 92 93 20- a to I 20-L 
10-HQY-00 6 79OX 10/12/2034 DO 10118/97 
14-NOV-00 

CLAY FQN-PINCD 

tsm CLAY FOUNDATION, INC. 
Mellon Trus 55-0670193 

B.stun Safe Dep=t and T"t Cmpany 
MELLON STATEMENT #1 

PART IV 
TRANSAMIM REPORT 

RUN DAM U-MV-01 

a' G801'40 
FOR THE PERIOD 01 ~M 2000 ~ROUGH 31 OCTOSEFt 2001 

PAM 4a 

71HE CLAY FOUNDATION 
X25711 

CONSOLIDAMD POR77FULIOS 

TRAW COM/ 
~nlwl (ORIGINAL SKARESIPAR VALUE) 
~AClVAL/ SHAAES/PAR VALUE AMUAL REALIZED 
~L~ SECURITY DESCRI PTION MM DAM SMLE DATE INVES~ CURRENCY GAIN/LOSS IN 

DAM L BASE AMOUNT BASE ~AMUN7E BASE cm~ 

pa 913 020- 
2!5~-01 PRGVI~ EQUIP LEAM 16-A A-3 113 82 913 a2 913 68- 0 as 14 L 
25-M-01 5 600% 04/25/2006 00 09/30/Ta 
26-F13- 

01 

CLAY M-PINCO 

PD 822 750- 
Z-MR-01 PROVIDEW EQUIP LUSE 98-A A-3 622 75 822 75 a22 62- 0 .00 13 L 
Z_HAR-01 5 606Z 04/2512006 DD 09/30/9a 
26-NAA-GL 

CLAY FDW-PIW0 

PD 698 &so- 
n-APR-01 PROVIDENT EQUIP LUM 98-A A-5 69a 66 698 6a 698 S7- 0 00 11 L 
U-APR-01 3 600% 04/U/2006 00 09/30/ga 

CLAY FDN-PIHC0 

1 .325 SO*- 
01~-QO PRUDENTIAL SECS WO, 98-Cl CL A 1132a so 1,320 50 1 .333 02- 6 go 6 52-L 
01-MV-00 6 195X 11/1512002 DD 06JOI/98 
17~-00 

CLAY ~PIKCD 

PO 652 590- 
01-MC-00 PRUMHII`IAL MCS ~G 9a-CI CL A 662 59 fia2 59 6as 94- 0 00 3 35-L 
ci-mc-ca 6 ios% ims/im Do oa/vi/va 
15-MC-00 

CLAY M-PTHIC0 

PD 64, sau- 
OI-JAN-01 PRUDENTIAL SEM NTG ga-ci CL A 664 58 664 Sa 667 a4- 0 00 3 26-L 
01-JAM-01 4 1052 11/1512002 00 08/01/98 
Is-im-91 

CLAY FUN-PINCI) 



CLAY FOUNDATION, INC . Mellon Trust 55-0670193 
Boston Safe Depmt and Tmst C~pany MELLON STATEMENT #1 

PART IV 
REPORT 

MY G001000 FOR THE PERIOD 01 NOVE?tBER 20 00 ~GUGH 31 OCTOBER 2801 
THE MAY FOUNDATION 

PORTFOL ICS 

IRAN COCE/ 
EFFtCTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CONTRACTUAL/ SHARESIPAR VALUE 

SECURITY OESCRIPTrw TRADE DATE 
DAM (LOCAL CURR/SmtF CURR) BASE APOUNT 

91 660- 
10-MC-60 STRUCTURED ASSET 97-LLI CL A-I 91 66 

10- 
MC-00 6 79OX 10/1212034 DO 19/10/97 

11-DEC-40 
CLAY FOW-PINCO 

m 92 270- 

lo:jm- :1 
STRUCTURED ASSETA97-LL .I .M.A-1 92 27 

1 . JAN- 6 790M It/ 2/203 DD 1 10 
9 

1 
iz-j~ 01 

MAY FON-PINCO 

12 870- 
10-M-11 STRUCTURED ASSET 97-LLI Ct A-I 92 87 
10-M-11 6 790% 11/12/2034 00 10/10/97 
14-M-11 

MAY FUN-PINCO 

PD 93 480- 
10-MAR-01 STRUCTURED ASSET 97-LLI CL A-I 93 
10-HAR -81 & 790% 1011V2034 DD 10/10/97 
14-HAR -01 

MAY FOWPINCO 

PI) 94 090- 
10-AM-01 STRUCTMED ASSET 97-LLI " A-1 94 91 
10-AM-01 6 .790% 14/12/2034 DO 10/10/97 
12-AM-01 

CLAY FTQN-PINCO 

PD 94 710- 
10-MY-01 STRUCTURED ASSET 97-LLI CL A-I 94 71 
10-MY-01 & 79OX 10/17/2034 DO 10/10/97 
14-MY-41 

CLAY ~PINCO 

ACTUAL 
SETTLE DATE 
BASE AKUN1 

91 66 

12 27 

92 87 

93 As 

94 *1 

94 71 

INVESTHENT 
BASE MT 

12 94-

Is so-

94 1?-

94 78-

95 AD-

96 03- 0 go I 32-L 

0 

RUN DAM 22-NOV-01 
PAGE 427 N~711 

REALIZED 
CURRENCY GAIN/L= IN 
ALW-cm BASE CURRENCY 

0 do I 28-L 

0 00 1 21-L 

0 a* I 34-L 

0 go 1 30-t 

0 00 1 31-L 

0 

RUN DAM 22-WOV-01 
REPMT PAGE 120 

MY 8001000 FOR THE PERIOD 01 NOVE~DER 2000 ~GUGH 31 OCTOBER 2001 
M~7 11 

~ CLAY FOUNDATION 
CONSDLIDATED P=TF`MIOS 

MAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
C01171LUCTUAL/ ~S/PAR VALUE A~L REALIZED 
SEMENENT SIZCURITY DESCRIPTION TRAXE DAM SETTLE DATE INVESTWENT CURRENCY GAINfLOISS IN 

DAM ILTICAL CURRISMLE CM&L DAM AKIUNT BASE ANDUNT BXSE CURRENCY 

TMAL 
FIXED INCO?oE SECURITIES 
TRADED - SETTLED CURRENT PERIOD 

U S DOLLAR 332,998 24 332,918 24 33916ag So- a 00 5 .338 Sa-L 
31343 Sb-S 

FOREIGN (BASE VALUE) 0 do 0 of 0 go 0 so 0 It L 
0 of 

TRAZED - PENDING 
U 3 DOLLAR 0 ad a 00 0 go I go 0 40 1 

0 at S 

FORE ION (BASE VALUE) 0 go 0 00 0 so 0 go 0 00 L 
I so 3 

SETTLED - TRADED MIN PERIOD 
U 3 DOLLAR 0 go a go 0 go 0 to 0 00 1 

0 of S 

FOREIGN (BASE VALUE) 0 $a 0 .00 0 to 9 go 0 90 T 
a of S 



CLAY FOUNDATION, INC. 
Mellon Trustw 55-0670193 

Boston Sale Depmt And T~t Company MELLON STATEMENT #1 
PART IV 
~IQU REPORT 

Cty a FOR THE PERIOD 01 HOVENBER 2810 THROUGH 31 OCTOBER 2001 
7'HE CLAY FOUNDATION 
CONSOLIDATED PORWOLIGS 

MAN CODEJ 
EMECTIVE, (ORIGINAL SHARES/PAR VALUE) 
MkIIRACTUAL/ SHAAES/PAR VALUE 
SETtLENEN'I SECURIIY DESCRIPTION MAW DATE 

DAM BASE ANOth[E 

PRINCIPAL PAYM~ TOTAL 

MADED L 
PERIOD u 5 ;L~NI 332,tq& 24 

FOREIGN (BASE VALUE] I as 

MADED - PENDING SMLENENT 
U S DOLLAR a 04 

FMEIGN IBASE VALUE) 0 00 

~L= - WADED MIN PERIOD 
U S DCLL,AR 0 00 

FOREIGN (BASE VALUE) 0 Do 

INVESTHENT 
SAW =I 

339mo 3a- 

0 @1 

00 

go 

01 

of 

a 86 3,336 SS-L 
3,313 56-5 

0 of 0 00 L 
0 go s 

I al 0 00 1 
0 09 s 

a 00 0 00 L 
0 00 5 

0 of 0 00 L 
a so S 

0 40 0 00 L 
0 go 5 

0 00 

4 Do 

AdftL 

'qw 

MANSAalcm REPORT 
MY 0401000 FOR ~ PERIOD 81 NOVENZER 2004 7`HROUGH 31 ~OBER 2001 
THE MAY FOUNDATION 
CONSOLIDATED PM7FOLIG5 

MAN CUM/ 
~CTIVE/ (ORIGINAL SHARES/PAR VALUE) 
COKTRAC~AL/ SHAAES/PAR VALUE 
~EXENT SECURITY DESCRIPTION MAN DAM SETTLE DAM INVES~ CURRENCY 

DAM CIOCAL CURRIM~LF CURRI RASE AND BASE ANOUN'I -AAILSM AMILS1211 

MATUR ITIES 

CASN & CASH EQUIVALENTS 

U-1-2911AR 

260 .000 000- 
10-MY-01 AID M INC DISC 259 .Z52 24 259,252 24 ~91252 24- 0 00 
10-MY-01 05/19/2001 

CLAY FDN-PIHCO 

HT 350,000 000- 
13-JW-01 AID FOG INC DISC 34a,a6t 50 348 .869 St 34a,a6t so- a a* 
13-JM-01 0611312001 

CLAY fD*-PINM 

260,000 000- 
11-MY-01 APRERICAN EX CR CP DISC ng,107 94 09,101 94 n9 .117 94- 1 go 
14-MY-01 15/14/2001 

CLAY "N-PINM 

HT 351,900 000- 
16-JM -01 AMERICAN a CR CP DISC 34a,aSO 63 348031 63 34a.a30 65- 0 cc 
16-JM -91 07/1612041 

CLAY FDN-PIN= 

260 .000 000- 
14-MY-41 CIT MOW HLOGS DISC 259 .140 12 259,104 92 259 .190 92- 0 of 

"' 
14/2091 

CLAY M-PINCO 

100,480 
11-JUW 42 CIT GROUP HLOGS DISC 99,694 go 99,694 00 99 .694 00- 0 00 
11-JUN-41 06/1112161 

CLAY ~PIKCD 

REALIZED 
GAINILOSS IN 
BASE CURRENCY 

ACnAL 
SET`T~ DATE 
BASE WOUW 

332.996 24 

9 of 

RUN DAM 22-NOV-01 
PAGE 129 
"25711 

REALIZED 
CURRENCY GAINILOSS IN 
AAV-= BASE CURRENCY 

RUN DATE 22-MV-91 
PAM 430 
H~711 



CLAY FOUNDATION, INC Mellon Trusts" 65-0670193 
Bwwn Safe Deposit and Tr%Lrt Company MELLON STATEMENT #1 

PART IV 
TRAMAa1OM REPORT 

CLY 0001000 FOR THE PERIOD $1 MUVEM~ 2 
00 

0 THROUGH 31 OCTO!iER 2601 
THE CLAY FOUNDATI ON 
CONSUL 

I 
DATED PORTFOLIOS 

TRAM CUDE/ 
EFFEMVE/ (ORIGINAL SHARES/PAR VALUE) 
C014TRACIUAL/ WARES/PAR VALUE AC=AL 
~LEMENT SECURM O;M'I~PTCIGN" TRADE DAM SE11'LE DATE TNVESTM~T CURRENCY 

DAM - 
'I .., CURR' 

BASE AMOUNT BASE AMOUNT BASE CMIT 

"T 515 .000 Gae- 
l : KAR-01 DEUmPCME M FIML DISC 343.4a2 69 543 .482 69 343,402 69 a 00 
I 
_MAR_61 83/16/2001 

C"Y FUH-PIMCO 

HT 
260 .0*0 Do@- 2 AM-11 DUE71CME M FINI 11w 2!59 .~3 so nq'na so ;E591 ;Z53 80 a 00 

!2_ AM-11 04/IU2001 
CLAY FDM-PZMC0 

"T Z601000 too- 
14-MAY-01 DE~ U FIML DI= U11076 04 159,078 04 259,170 04- 0 00 
24-MY-01 03/14/2001 

CLAY FUN-PIMCO 

MT 3so'coo 000- 
16-JM-41 DEXIA DELAMARE DISC 3445 .333 as a".sn Go 345.653 a*- 0 00 
16-JM-41 17/16/2001 

CLAY FUM-PINCO 

HT in .000 000- 
02-JAM- 01 FEDERAL FARM CR M CUM SYSMM 117,aig 37 117,810 37 117,S14 37- 0 go 
02-JAM- 01 HAT 0110212001 

CLAY FDN-PIMCD 

HT 30 .800 Sao- 
22-M-01 FEDERAL FARM CR M CONS STSTEM 28 .150 68 miso 6a W .150 68- 9 go 
22-FEB-91 MAT 02/22/2901 

C"Y FIN-PINCO 

w 65,000 000- 
23-M-01 FEDERAL FARM CR BK COodgI SYSTEM 61,14s a3 6I .IQ5 83 61 .1" 83- 0 to 
23-M-01 MAT 02/23/2001 

CLAY FD*-PIMC:0 

REALIZED 
GAIN/LOSS IN 
BASE CLIRREN" 

9 

TRANSACTION REPORT 
CLY G001410 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 ~50 2001 
THII CLAY FOUNDATION 
CONSOLIDATED PORTFOLIM 

TRAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CORITPACTUAL/ SHARESIPAR VALUE ACTUAL 
~L.EMEMT SECURITY DESCRIPTION MADE DAM SETTLE DAM INVESTMENT CustRENEN 

DAM (LOCAL CLIRR/SEj`TLE CM2 BASE AMOUNT BASE AMOUNT BASE MST RAW-= 

MT 45S .900 000- 
12-JM-01 FEDERAL NONE LN BK C=RS DISC 4n.073 it 428,073 .10 428.078 10- 0 00 
12-JAN-41 MAT IllIV2001 

CLAY FEM-PINCO 

350,000 Goo- 
J3-JUL-01 FEDERAL NONE IN W CUM DISC M 344.957 15 348,957 35 340,957 .33- 0 so 
13-JUL-01 MAT 07/1317001 

CLAY FDN-PIMCO 

HT 480 .000 Goo- 
26-AM-91 FEDERAL HOPE LN MTO (") DISC 374.843 fit 374,843 60 374,843 60 . 0 00 
26-AM-91 MAT 64/26/01 

CLAY FDN-PIMCV 

w 155,090 a**- 
12-JUN- 11 FEDERAL HOME L.N HIS MP DISC 154 .634 63 184,634 63 164,634 63- 0 go 
IZ-JUM- 41 MAT 06/12/2001 

CLAY FDN-PIMC0 

HT 960 .000 000- 
14-MY-81 FEDERAL MAIL MIG A=M DISCOUNT 157,960 go 157 .960 go 957,96, do- 4 00 
14-MY-81 MAT 05/24/2001 

CI.AY FDM-PIMCQ 

HT I n.000 000- 
12-MC-00 FORD KTR CIR CO DISC 124,549 31 124,541 31 IZ4 .549 31- 0 go 
iz-BEC-00 IV12/2000 

CLAY FDN-rIMC0 

MY ~Q'000 000- 
L2-JAN-41 FORD XTR a CU DISC 248 .627 00 246 .627 00 248 .627 00- 0 00 
12-JM-01 01/12/2901 

CLAY FM-PIMC10 

REALIZED 
QUAIMILOSS IN 
BASE CM~ 

RUN DAM 22-VGV-GI 
PAGE 131 
'07 

1, 

RUN DATE 22-WV-01 
PAGE 432 
M~711 



CLAY FOUNDATION, INC. Mellon Trustw 55-0670193 
BaStan Safe Dep=t and TrIst Cornpany MELLON STATEMENT #1 

PART IV 
TRANSACTION REPORT 

Cty Gas"" 
FOR THE PERIM 01 NUVEKBER 2 

0 
00 ~G" 31 OCTOBER 2001 

~ CLAY FMKDATION 

0 
CON30LIDATED M7701105 

TRAII Cam/ 
EFFECTIVE/ CORIGINAL SHARES/PAR VALM) 
COMACTUAL/ SHARESIPAR VALM 

SEMARM DESCRIPTION TRADE DAM ~LE DAM IWVES~ CMENCY 
DAM BME AHV~ BASE ANO~ BASE BASE COST 

HT 200,104 000- 

i 
NAR -01 FORD ?FnI CR CO DISC 119,120 40 119,120 40 199 .120 40 . 6 so 
l= -OL 03/1612001 

MAY FDW-PINCO 

HT 260,800 080- 
16-AM-01 GENERAL ELEC CAP DISC 239,111 Sa Z91111 58 ~9'111 so- 0 Do 
Lb-AM-01 W1612601 

CLAY PnN-PIMQ 

XT 260 .010 000- 
14-MY-01 GE]NERAL ELEC CAP DISC 239,072 .52 259,072 32 259,072 52- a of 
14-MY-01 OS/14/2001 

"AV Faff-PIMO 

ff 350,900 ago- 
13-JM-01 GENERAL ELEC CAP DISC 3441 .561 10 346 .861 10 348 .861 10- 1 of 
13-JM-ol 06/13/2001 

CLAY FON-PINCO 

HT 330,000 **a- 
16-JM-01 GENERAL ELEC CAP DISC 50,839 65 3`81830 65 S48,a30 65- 0 do 
16-JM-91 07/16/2001 

CLAY FZWPINCO 

NT 341,012 000- 
12-FEII-01 GENERAL EL CAP SV DISC 3341,556 02 3343,556 02 335,556 02- 0 of 
12-FED-01 02/12/2001 

CLAY FIDR- PIRID 

PIT 330 .080 000- 
22-NCV-00 GHAC DISC 32a,277 40 328,277 40 3213 .277 40- 0 00 
22-0470-00 11/22/2000 

CLAY FON-PINCO 

REALIZED 
GAINILOSS IN 
BASE CURRENCY 

TRANSACTION REPORT 
MY Goolooo I= 77HE PERIOD 01 NOVENDER 2000 MRMWH 31 OCTMER 2001 
THE MAY FWNDATIOW 
CONSOLIDATED PORTFOLIOS 

TRAIN CODE/ 
EFFECTIVE/ (MIGINAL MA ES/PAR VALW) 
C~ACTUAL/ SHARES/PAR VALM AMAL 
SETILEHENrf SECMITY DESCRIPTIM TRADE DATE ~ DATE INVES~ MRRENCY 

DAM _11.2G&L-WELSELELLSamu BASE APKnWT SAM ~LW 

NT M1049 go*- 
09-M-01 GNAC DISC ~4,04S 28 V54 .045 25 ~4,845 28- 5 00 
09-M-01 02/09/2001 

CLAY ~PIPVCD 

PT 345,001 000- 
it-PAR-01 i P WROAW ~ Dim 343,479 93 343,479 93 343 .479 95- 0 00 
it-W-01 03116/2801 

MAY FUN-PINCO 

350 .000 000- 
13-JW-ll i P HORGAN "SE DISC 348,866 70 348,466 70 346,866 70- 0 to 
13-JM-ll 06/13/2001 

CLAY FIRI-PINCO 

PIT 330,000 gas- 
20-NOW-00 HERAILL LYNCIi CD DISC 328 .869 75 3za,aGg 75 328,569 75- 0 go 
20-MV-00 1112912000 

CLAY FD*-PIHC0 

PIT 340 .900 000- 
OS-M-81 PHILIP HERRIS = DISC 338,937 64 33a'937 84 3311 .937 84- 0 00 
OS~-§I 02/15/2601 

CLAY FDw_PtNC0 

NT 2001020 ago- 
20-AM-01 PHILIP HISAIS COS DISC 99,121 60 99,121 60 99,121 GO- 0 00 
20-A&R-01 4412012001 

CLAY FOR-PINEX, 

HT 345,000 ago- 
16-W-01 RtAIENTIAL FDG CP DISC 343,462 69 343,462 69 343.482 69- 0 so 
16-NAR-01 03/16/2001 

MAY FDH-PI= 

REALIZED 
GAIWLGSS IN 
BASE CURRENCY 

RUN DAM 22-Nov-61 
P.GE 433 
H~711 

RM DAM 22-NOV-01 
PAGE 434 
MV5711 



CLAY FOUNDATION, INC . Mellon Trustsm 55-0670193 
Benton Safe Depmt a,nd T~ Convarij, MELLON STATEMENT #1 

PART IV 
REPORT 

OTT 
FOR THE PERIOD 81 NOYIDGIER 2000 THROUGH 31 OCTOBER 2001 

THE U.1 FOUNDATION 
CMV)LIDATED PORTFOLIOS 
'ty 

TIAN COM/ 
EFFECTIVEI 

'DR 
IGINAL UNARMPAR VALUE] 

CONTRACTUAL/ .1.10 ~ALUE ACTUAL 
SETTLENENT fLSECURITY MSCRIPTIM, TRADE DAM SETTLE DATE INVESTMENT CUIRRENCY 

DAM OCAL CURR/SETTLE 
C 

BASE AHOUNT 

269 .100 Do@- 
14-MY-11 MWENTIAL FOO CP DISC 2".106 m n91106 So Z591106 m- I 
4-MV-01 OS/1412001 

CLAY FON-PIPPIX) 

HT 330 .400 go$- 
I&-JAX-01 SALGIRM SAITH DISC U6,627 40 326,627 49 326,627 AD- 4 to 
I&-JAN-01 1111612001 

CLAY FON-PINCZ) 

PIT 344 .000 Go*- 
2-FED-01 SALMON SHITH DISC 338.SU 59 338,5513 59 su .s5a BI- a Go 

02/12/2011 
CLAY FON-PIMO 

130 .400 000- 
16-AM-01 SAL01IM WITH DISC IZIISSI 37 121,351 37 129,551 37- a 00 
16-AM-01 04/16/2001 

CLAY FM-PIMO 

AT 230,000 an#- 
13-AN-01 SAN PAOLO M FIML DISC 129 .607 53 129 .607 53 129,607 S3- a 00 
13-APR-OL 6411312001 

CLAY FM-PIP11CD 

PIT 350 .000 000- 
16-JUL-81 SAN PAOLO W FINL DISC 348 .63, 65 340 .8294 65 348'aso 65- 0 00 
16-JM-01 07/11/2001 

CLAY FM-PI PtC0 

PIT 350 .000 000- 
13-JM-ll STAM STIt BOSTON DISC 346 .866 70 345 .646 70 34SA66 70- 0 go 
13-JUN-01 06113/2001 

CLAY "M-PIMO 

REALIZED 
GAIN/LOSS IN 
A&W-maLm 

RUN DATE 22-MV-01 
TRANS' TIM REPORT PAM 434 

MY Goolocc FOR THE PERIOD 01 NUVENIBIER 2000 ~OLIGH 31 OCTOBER 2001 MZS711 
THE CLAY FOUNDATION 
CONS4)LIDATED PORWOLIDS 

TRANI COVE, 
EFFECTIVE/ CORIGINAL ~SIPAJZ VALUE) 
CONTPUkCTIIALI SHAAES/PAR VALM AC7VAL REALIMD 
SETTLEPENT SECURITY DESCRIPTION TRADE DAM SETTLE DATE IwvESTmE1iT CmRJENCY OAKWILOSS IN 

DAM (LOCAL CMR/SETTLE CMR) BASE Ar,3MT RASE AlIUMT BASE C~ERCY 

PT &sc'000 QOQ- 
13-JM-01 IRIS FIN M1 INC DISC S,a .a6i is 348 .861 10 3481861 Is- 0 go 
13-JM-01 06/13/2001 

CLAY FM-PIHC* 

HT 440,100 000- 
19-AN-01 U S TREASMY BILL 438,491 82 4311,411 82 *Sa .461 82- a 00 
11-AM-01 04/1912901 DD 10119/06 

CLAY FDW-PIWO 

TOTAL 12,467,305 Z 12.467 .305 n 12.467 .505 ZS- 0 so 0 01 L 
CASH A CASH EQUIVALENTS 0 go S 

FIRED INCONE SECLIRITIES 

U .S . DOLLAR 

PIT SIS1000 GOP- 
Ifi-JAN- $I FHIPIC PREDIM TERNI HTS 515.000 00 SIS1000 so 483 .662 ZS- 0 so 
16-JAN- 61 mOCPN 01/14/2041 Do 12/47/99 31,337 75 3 

CLAY FM-PIPC* 

ff 151420 000- 
91-FEB-01 FEDERAL HIRBE LN U CONS BOB islavo 00 151011 of 14,947 SS- a so 
41-FEB-91 G 4802 02/09/2001 DO 02/41/02 12 0 3 

CLAY FM-PI= 

PIT 30 .000 GO$- 
16-M-11 FEINERA1. HOPtE LN M CONS BUS 30 .040 00 31,400 00 29 .962 SO- 4 is 
16-FU-01 6 445X 02/16/2001 DO OU16100 37 so 3 

CLAY FW-PI= 

RM DATE 22-MY-01 
PAGE 435 
"25711 

0 



CLAY FOUNDATION, INC. Mellon Trust"' 55-0670193 
Boston S2fc Deposit And T~t Company MELLON STATEMENT #1 

PART IV 
MAXIIAClIOW REPCstT 

My 04911114 FM THE MIDD 01 MOVENQUE)t 200t THFtOUGH 31 OCTOSU 2001 
Rm DATE n-mov-01 

PAGE 437 .U"' 

REALIZED 
MAIREWIZV, 

DA 
zm/'C~ IN 

AAV-S= BASE CmgEWCY 

I go 60 110 L 

I go 
546 56 S 

00 

40 

0 go 750 05-L 

0 go 216 65-L 

0 go 161 50-L 

THE MAY FOUNDATION 
CONK!WLIDATED PORMLIM 

TRAN CODE1 
~I:Trw/ (ORIGINAL ~ES/PAR VALM) 
CONTRACTUAL/ !IHAREWPAR 

VAL 
m 

~Lvqea ILWCMITV DESCxrPTI&WR) MOE DATE 
OCAL CWR/=LE 

C 
BASE ANV~ 

ao'coo Do*- 
26-APO-01 FEDEIRAL HOPE LN U CONS ROS 80 .004 00 
2fi-AP2-01 6 5001 W26/2001 DO 04/26/00 

CLAY FDN-PImCG 

w 40,000 see- 
2:-JM-01 I'EVEFtAt. HOINE LN RK CUNS BUS 40 .000 of 
2 -JAN- 91 1 875X 11/2612001 Do OIY27/99 

MAY M-PINCO 

HT 811000 @so- 
26-M-01 HELLER FINI. INC ~ TR 80242 80'ago 00 
26-M-01 5 746% 02/2612007 DO 82/26/99 

CLAY M-PIKC0 

35,000 060- 
15-FEB-01 INGERSOLL BAND CO SIX HTS 55,004 as 
IS-FEB-01 6 MX 02/15/2001 00 11126/97 

CLAY MN-PINCO 

w 35.004 BOB- 
01-JM-01 INMIINATIONAL PAM CO HTS 35.040 00 
01-im-01 7 ocox 06/01/2001 on 86/45/96 

CLAY I'DN-PINCO 

HT U1000 040- 
QI-NAR -01 NATIONWIDE K~ P~S NTN 255 .001 of 
01-KAR -01 6 68OX 03JO112001 on ovait9a 

CLAY FIXI-PIHIM 

w 50.000 010- 
01-A~ 01 NEW VM W TANABLE SER E 30,000 Do 
01-AM-01 6 650% 08/01/Z291 Do 21/21/94 

CLAY ~PINCO 

A~LIAL 
5JMLE DAM 
B~ ANQ~ 

80.000 40 

61,000 00 

so'doo 00 

mlo@§ as 

35,080 00 

351400 so 

30 .000 00 

INVESTMENT 

79,919 20-

39,453 4,4-

60,040 DO-

35,990 GO-

n, 750 05-

M1216 65-

39,161 so- 

0 

Adbk 

low 

RM DAM 22-MV-11 
TRANSACIM UPORT PACE 4w 

MY 0991069 FOR THE M100 01 NUVENBE3t 2000 ~O" 31 OCTUBEIt 2001 H~711 
~ CLAY FOUNDATION 
CZNSOLIDATED MVQLIM 

~ CODE/ 
EFFECTIVE/ IORIGINAL SKARES/PM VALUE) 
Co$4714A~L/ SHAIIES/PM VALUE ACTUAL REALIZED 
~LEPENT SEMIRITY DESMIPTION TRADE DAM ~LE DAM I mwlz~ CMR~ "IN/LoW IN 

DAM 110CAL CM/S=E CMR) BASE Ari()~ BASE AMIRCI BASE COST BASE C~ENCY 

HT 29,000 ago- 
01-JM-01 NORTH MOLINA EASTN MW SUR C 29 .090 Of zolsoo so 20 .000 GO- go 
GI-JAN- 01 6 220X 01/41/2001 DD 05/01/99 

CLAY FEN-PIHC0 

251004 BOB- 
30-WV-00 SALMON INC NTN 0 SR 00070 Z51100 00 Z51006 so ~,402 So- 0 00 402 55-L 
30-NOW-00 6 6 ~x 11/30/2000 Do 11/21/96 

CLAY FDW-PINCG 

HT 260,009 000- 
12-JM-01 U S 7REASWV BILL 259,811 43 Z9,911 43 M .1111 43- a of 
12-JM-01 07/12/2001 Do 01/11/91 

CLAY FDN- PIHCO 

TOTAL 111991811 43 11199,011 43 1 .161 .327 1?- a so 1 .449 96-L 
FIXQ IMCC?fflE SFCMITIn 31,934 26 S 



RAPH DATE 22-NOV-01 
MANaLgCTrOm REPORT PAGE 440 

MY 0001000 MR TliE PERIOD 01 NOWE"m 2090 ~QWH 51 OCTOBER 2001 
K~ 

711 
THE CLAY 1`01INDATION 
~LIOATED MRTMLIQ3 

MAN CODE, 
~CTIVE/ (ORIGINAL ~/PAR VALM) 
CONTIRACTMLY SgiAREWPAR VALUE ACTUAL REALI .ZED 
MTTLEMNT SECURITY DESCRIPTION MADE DATE WTTLE DATE Im"ESTWNT CMRE]4CY GAIN/LO= IN 

DATE ELOCAI CURRISETTLE CURR) DAM AMLoIT BASE APQ~ NAM MST haw-2w BASE CMFMCY 

CORPORATE ACTIOM 

1-1-in"611 

PH 12 .260 000 
12-JM-01 AOL TIM WAANMR INIC CON 0 $a 0 00 332.5a7 11 0 so 

PERGER ~T IVE 12-JM-ol 
APERICA ONLINE INC 0 

MAY MW49DNTAG 

sw 691009 900- 
12-OCT-11 ATAT WIMIM S~ INC NT 114A 0 Do 0 Do 44 .442 of- 0 so 

a 73QX 0319112031 On 03101/01 64,641 10-S 
DELD TO 00209AAFS 
CLAY MW-PIM0 

So 
60,000 ago 

.2-OCT-01 AT A T WIRELM SVM INC M W 0 00 0 at 64 .641 00 0 ou 
8 750% 03/01/2031 OD 09/01igl 64 .641 00 S 
REM FRM 00209AACQ 
MAY MW-PIPICO 

CD 
13-DEZ-01 AIMNA INC CON 272,058 30 272 .05R 30 8 Do 0 of 

PIERGER 00817VIOS 272,@Sa 3o s 
MAY 

sw 7,700 ago- 
13-MC-00 AIMIA INC CvP1 0 as I go 537,057 So- 0 00 

mRGER ooal7yl*& 537.037 S6-5 
MAY 

CLAY FOUNDATION, INC. Mellon Trustsm 55-0670193 
Boston Safe Depmt and T~ Company MELLON STATEMENT #1 

PART IV 
REMRT 

Rt4H Dam 22~-Qi 
my 9001018 FOR TIiE PERIOD 01 

a PAGE 439 

THE CLAY FOU0NDATION 
NOVEMER 2 go ~O~ 31 OCTOBER 2901 H~711 

CONSOLIDATED PURTFULIOS 

MAN COM/ 
EFFECTIVE/ 

IT 
IGINAL ~IPAR VALM) 

CO)ITRACTUAL/ .1WP. YAIM ACT~ REALIZED 
MT71EMNT "MCURITY DESCRIPTIZ, TRADE DATE ~ DATE INVESTMRT cw~ GAMILOW IN 

DAM OCAL CURR/MTTLE 
C 

BASE APQ~ BASE AM~ BASE COST BASE CURR~CY 

TOTAL 
PIATWITIM U S DOLLAR 13,667 .116 68 13,667,116 68 13,636,632 32- 0 so 1 ;1441 1,*-L DL 

93 s 

FOREIGN [DAM VALWI 0 to 0 00 0 00 a to 0 00 L 
a go s 

0 



CLAY FOUNDATION, INC . 
Mellon Trustsm 55-0670193 

B.ton Sale Deposit and T~t Company 
MELLON STATEMENT #1 

PART IV 
MY G401000 FOR THE PEIIJOD 01 NOVENM 2000 THRO" 31 OCTOM 2001 
THE LAY FOUNDATION 
CONSOLIDATED PORWOLIOS 

Tom CODE/ 
~CTIW/ CORIGINAL SHARES/Phit VALM) 
CONTRACTUAL/ SHARESIPAR VALM 
~EHENT SECURITY DESCRIPTION TRAM DAM 
--2&M- (LOCAL CMUSETILS cm) DAM AmOLINT 

so 71709 go@ 
13-MC-00 AETHA INC CON NEN t go 

HERGER BOB 117 
1 
03 

CLAY ~A;LNSTIIOW 

Na 
12,200 Sao- 

"-JM-01 AMIRICA ONLINE INC ML M 0 00 
HERMIR ummw 12-JAN-01 

To 
AOL TIM WAIRUNER INC 

CLAY ~WNTAO 

Ss 3 .100 *Do 
02-NAR-41 ANERICAN GENI CORP CON 9 00 

STOM SPLIT 200% 
EX MAR. PAY OINAR, REC O8F1B 
CLAY 

CD 
13-MV-00 ARTISAN PDS INC INTL n INSTL lav,325 78 

RECEI~ LOW TERN CAPITAL 
"IN PAYABLE 11115/00 
CLAY ~ ARTISAN 

co 
17-WY-OO BARON ASSI7 I'D SHALL CAP 39,421 Oil 

REMIYED LONG M]LN CAPITAL 
"IN PAYABLE 11/17/00 
CLAY ~VEGHER 

cc 
11-MC-00 BARR ROSENIM0 SER To V 3 32,146 52 

SHALL CAPITAL M INVL SHE 
REMIYEI) LOW TERM CAPITAL 
CLAY FON-STEGNER 

ACTUAL 
SETTLE DAM 
BASE AM~ 

as 

go 

III 

169 .528 78 

39 .421 ga 

32,146 S2 

MALI= 
MIRREIAZY GAIN/LOSS IN 
BASE COST BASE cuftREIOZY 

6 .06 
264,999 26 S 

INYESTHENT 
DAM COST 

2S4,199 26 

532.587 11 

0 00 

0 go 

0 to 

a go 

I go 

1 .08 

0 00 

a 00 

I of 
32,146 32 S 

Rm DAM 22-MV-91 
TRANSACTION REPORT PAM 

442 

MY 0601000 FO5! TNE P~ I OD 01 NOVEPM 2900 TMOUGH 31 OCTMEIR 2001 1123711 
THE CLAY FOUNDATION 
CONSOLIDATED POR11FOLIOS 

TRAN Cam/ 
~CTIYE/ (ORIGINAL SHAJMS/PA1t VALM) 
CONI1!ACTUAL/ SHAFtESIPAR VALM AMAL REALIZED 
SETTLERENT SECURITY TRADE DAM SETTLE DAM I~STNENT cm~ GAIM/LOSS IN 

(LOCAL CMISETTLE CMKI BASE AMIANT BASE AMUNT -A&ULLM BASE COST BASE CLIFUZENCY 

29-MC-40 BERCEIR Omm1 IIWT m TIR SML 7,sal 77 7,W7 77 0 to I go 
CAP VALUE " INSTL CL 7.sa7 77 S 
RECEIM LOW MWI CAPITAL 
CLAY "N-STE(NdER 

XBv 
07-AUG' 01 BRISTOL HYERS SQUIBB C* CON I Be 0 go n .991 12- 0 00 

WIN TAXABLE DIV COS 
TO Zl~ HLOGS INC C%*1 
CLAY 1`101-NONTAG 

CAL 4,41a 4it- 
15-M-41 CAM EOUIP REC ga-5 CL A-3 4 .418 40 4,41a 4o 41417 63- 4 go 57 L 

5 GIOx 85115/ZO03 OD 00/26/96 
CLAY ~Plmcu 

10.390 BOB- 
05-OCT-01 CONOCO INC M A I go 1 00 207, 335 36- 0 so 

FIESIGIOX E17ECTIvE 48-~-fl 
TO CUMCD INC COPI 
CLAY 

10,309 000 
Oa-OCT-Q1 CONOCO) INC Call 0 .00 0 cc 20? .MS 36 0 00 

KERGER ~IVE 48-OCT-61 
nam CONOCO INC M A 
MAY 

CA L I .M so*- 
15-W -41 COPELCO CAP F`DG 98-A CL A-3 1,229 30 1 .221 SO 1 .229 at- 0 so 41 L 

5 760% 68/15/2001 On 07115/96 
MAY ~-Pl HCO 

RUN DATE 22-~-Ql 
PAM 441 
XZ5711 

161 .328 ?a s 

m4zi ia s 



RM DATE 22-MV-01 
TRANSACTION REPORT FAM 444 

MY 0001040 FOR THE PERIOD 01 NOVENBU 2040 THRM*H 51 OCTOINER 2001 P125711 
THE MAY F(KJKDATIW 
COIRSOLZUMD PORTFOLIOS 

MAN COM/ 
EFFECTIVE/ (CRIOINAL SgiXRESIPAR VALMI 
COG~AC7UAL/ SHARES/PAR VALM AmhL REA'LIM 
~EHENT SEMARM DESCRIPTION MADE DAM ~E DAM rNVESTNENT CMR~ OArN/LOSS IN 

DAM CLOCAL CRRISE77LE CMRI BASE ANOMT BASE ANOUNT BASF COST AUL= BASE CMENCY 

N't 16,700 Goo- 
04-SEP-01 FIRST W CORP CON a to a go 509,491 02- 0 go 

NERMt EFFECTIVE 04-UP-01 
TO WACIIOWIA CVADP I1,R) NNE 
CLAY 

an 
15-MC-00 FRAAIKLIH SMATEGIC SER SINALL 2,902 IS 2 .902 95 0 go 0 44 

UP GROWTH FD ADVISOR CL 2,902 95 S 
RECEIVED LONO-TERM CAPITAL 
CLAY 

CAL TO 492- 
27-NKAI-00 RE UP WO SV= 94-5 C1 AA 98 39 90 39 0 00 a as 

6 5001 02fItS129114 ?a 39 a 
MAY FDN-PINC0 

CA L 29 923- 
ZS-APR-01 CE Up wo SVCS 94-11 a A-1 21 90 29 go 1 00 0 of 

REDEENED 29 90 S 
MAY FDN-PINICO 

CAL 6,543 420- 
20-HOW-00 GREEN TREE LSE 17-1 C1 A-3 6,343 36 6 .343 36 6134Z 92- a Go 44 L 

6 17OX 09/20/2005 DD 12/23/97 
CLAY FDW-PIWO 

SS 7,300 000 
is-j~ol JOIG14SON a JOHNSON! C3314 go 1 00 0 cc 0 go 

V= SPLIT 290X 
E)C 13,nAd . PAT 2ILJW, SQM ~Y 
MAY FOR-HONTAG 

CLAY FOUNDATION, INC. Mellon Trustw 55-0670193 
Boston Safe Depont and T~t Company MELLON STATEMENT #1 

PART IV RM DAM 22-MV-91 TRAN!IACTTON REPORT PAM 143 MY 00 
"Goo 

FOR TNE PERIOD 01 NOVEKINEII 2000 711ROUGH 31 OCTOBER 2661 NIS711 THE MAI F..ATIDN 
~LIDAMD PORTFOLIOS 

MAN CODE/ 
EFFECTIVE/ CORIGINAL SHAReSfPAR VALLE) 
CONTRACTVAL/ SHARES/PAR VALLE ACTUAL REALIZED SETTLENEG11' MCMM DESCRIPTION TRADE DAM SE711-E DATE INMTNENT CVRRENQ7Y CLRINiLCSS IN 

DAM ILC~L CMISE77LF CORI BASE ANOIXNT BASE AHO~ BASE COST AM-= BASE CLORRENCY 

CA 
184EP-01 DLJ NTO ACCEP 

9272 Sao- 
4-WI 

I 
CL A-1 272 fil 272 61 205 73- 0 go 13 12-L 

8 
IoQX 961la/2004 

CLAY M-PIMO 
12.563 800 

.7-FEB-al Dint CAEN CO Clul a as I so 363,110 11 a so NERGER EFFECTIVE 07-FES-01 
FROP! MIM UsuDIDE: CORP C 
CLAY FDG~ARJKSTRONG 

Sit 15,010 Goo- 
16-JM-01 EXOMIS CENITLINS INC S2 W 144A a 50 0 00 23,312 So- 0 go 

11 4U% 07/15/2010 DO 97166100 13,312 50-5 
DELIVER SHARES FOR 302gaSALJ 
CLAY FDN-PIMO 

so IS .000 goo 
16-JM-01 EXODM CVGIRWICATCQD~ SJk W a of 0 00 13,312 so a to 

11 Gnx 67ils/2010 00 07/96/20 13,312 50 S 
RJECEIVE SHWJRJ2S FOR 5920SbAA.S 
MAY FDN-PIw0 

CD 
15-BEC-00 FIDELITY LO11 PRICED SM FO 55 .224 IQ 55 .224 10 a 00 0 go 

SM 
IT) 0 .224 10 S 

RECEIVED LONG-MIC14 CAPITAL 
CLAY 

0 
07-SEP-01 FIDELITY LOW PRICED Sn Ia . Z59 53 la .289 83 0 go 0 Go 

STX FO 98 .289 as s 
MMIVED LONG-TERM UPITAI~ 
CLAY FZH-SM%NER 



CLAY FOUNDATION, INC . 
Mellon Trust' 55-0670193 

Booton Safe Depgant and T~ Company MELLON STATEMENT #1 
PART IV 

TRANSACTION REPORT 
MY is FOR THE PERIOD 01 WOVEKBER I 

A 
00 THROUgW1 31 OCTUSER 2001 

THE CLAY FOURDATI ON 
CONS LIDATED PWTF0LIOS 

IRAN CODE/ 
EMECT 

I 
VE/ (ORIGINAL ~EVPAR VALUE) 

COOTRACTUAL/ SHARES/PAR VALUE 
SETTILEPENT SECURITY MSCA IPTTGN TRADE DAM 

DAM BASE APOUW 

CO 

I1-GgC-@O V M M I NEN DTSGG~y n 
38,167 97 

CL A 
1EMIWED LONG TERN CAP GAIN 
CLAY 

CAL 9,143 ZOO- 
21_AM-01 NEWCOURT FEC TR 97-1 NIS CL A4 9,143 ia 

REDEENED 
MAY ~ PINCO 

NN 
coo .1-JAN-61 PUGET ENERGY 0 go 

CON 
HERGER EFFECTIVE 02-J~ 41 
CLAY ~AAMTROHG 

WN 1 .900 000- 
02-JAN-41 PUGET SOUND ENERGY INC CON 0 00 

KE2GER V~ECTIVE 02-JAN-01 

To 
PUGET ENERGY INC NEW 

CLAY 

CO 
13-MC-04 ROW T RIM SKALA. CAP 102,191 45 

INC COP! 
OECEIVIO) LONG MM CAPITAL 
CLAY FDW-STEGWER 

46-MC-01 TENPLE70W INSTL FOS INC FGN 5qo,Ia3 15 
EQUITY SE2 
RECEIVED LONG TERM CAP "IN 
CLAY FUN-TENPLETON 

ACTUAL 
SET71.E DATE 
BASE ANQ~ 

58,167 97 

g .i43 ia 

a 00 

a go 

102 .991 45 

590,163 is 

INVESTRENT 
BASE =I 

0 00 

9 .144 57-

3s . no at 

35, 2041 50- 

00 

Do 

0 00 1 31-L 

9 go 

0 go 

I *a 

I to 
594,183 13 S 

RUN DAM 22-MV-91 
TRANSACTION REPORT PAGE 446 

MY 5191800 FOR THE PERIOD 01 WMfEIgBER 2009 THROUGH 31 OCTOBER 2001 HU23711 
THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAN CUDE/ 
E~ECTI~ (URIGINALL SOU4CES/PAR VALUE) 
CONTRACTUAL/ !O&ARES/PAR VALUE ACTUAL R~LIZED 
SETTLERENT SECURITY DESCRIPTION TRADE DAM SETTLE DAM INVESTNENT CURRENCY GAIN/LOSS IN 

DAM _LLSIG&SLUMMOILL-OM BASE AROUNT BASE ANDLoff BASE CURRENCY 

CO 
02-W -01 TEXPLETON INSTI. M INC FGNI 41,31t 91 41,519 91 4 00 a as 

EQUITY SER 41,511 91 S 
RECEIVED LONG TERM CAPITAL 
CLAY FINI-TENPLETOW 

w 71800 000- 
67-M-41 UNION CARBIDE CORP CGH 0 Go a 00 343 .190 11- 4 00 

NERGER EF7ECT1w 07-FED-01 
70 DON C~ CO CON 
MAY 

FIN 16,700 go@ 
04-SEP-01 WACHOVIA CORP 2ND NEW CON 0 go a 00 509,491 02 0 00 

KERGER EFFECTWE 91-SEP-01 
FRON FIRST UN CORP CON 
M,hy 

41110 000 
16-MY-01 WASHINGTON MUTUAL INC CON a 40 a 00 1 go go 

STOCK SK IT ISO% 
EX ISPAY . PAY ISKAY, REC SOAR 
CLAY 

SN'T 1 .240 coo 
07-AW-01 ZIPPIER HLDO3 INC CON 0 go a Go &S,991 12 0 00 

NON T~L.E DISTRIBU 
FRON BRISTOL MYERS SQUIBB 
CLAY ~AGI 

0 

RUN DAM M-NOW-61 
P~ 4" 
X25711 

OEALIM 
CURRV= MINILOSS IN 
BASE COST BASE CURRENCY 

0 to 
38,167 97 S 

102 .991 45 S 



RUN DATE 22-NCv-:al TRANSACTION REPORT PAGE 4 
CLY 

O'o . . . 0 
FOR TNE PERIOD 01 NOVENdIER 2090 THROUGH 31 OCTOBER 2801 N25711 

TItE CLAY MUNBATWN 
CONCIOLICATED PORTFOLIOS 

TRAN CDDE/ 
EFFECTI~ (ORIGINAL SNARES/PAR VALUE) 
C~AMAL/ SWES/PAR VALUE ACTUAL REALIZED 
SMLENENT SECURITY MSCRIPTION TRADE DATE SETTLE DATE INVESTMRT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/SETTLF CURR) BASE ANOINT -ASF ARGUNT BASE COST Mw-~= RASE CUR~UIWCY 

MISCELLANEOUS ACTTY ITY 

U .S . DOLLAR 

did 790- 
19-MR-01 BEAR STEARNS COAL 99-CLFI A-4 0 00 1 00 a 75- 0 00 
19-HAR-01 7 0002 05/20/2030 DO oa/is/99 75-S 

TO DELIVER OFF FRACTIONAL MIT 
CLAY FM-PIXCO 

SW 496- 
30-APR-01 C~ C~ AMC REG TR 97-1 A 0 do 0 00 0 SO- 0 go 
3O-APR-DI S 5ODX 10115/2003 DO 03/15/97 s4-S 

TO DELIVER OFF FXMTIONAL MIT 
CLAY FDN-PIHCC1 

Sw do*- 
29-MY-01 ~IT SUISSE FIRST ga-CL A IA 0 00 1 go I to 0 00 
29-MY-11 6 26OX 12/17/2007 DO 06/11/96 

TO DELIVER OFF FRAC71OWA . MIT 
CL.Av FM-PINCO 

ON 290- 
0&-JAN-OI FDIC ~IC TR 1996-CI M I-A 0 00 9 00 1 20- a of 
09-JAN- 01 6 75OX 051 ZS/24Z6 On I VOLI94 20-3 

TO DRD.IVER ~ FRACTIONAL MIT 
MAY FDm-P1mcX1 

Sid 740- 
O4-JW- 91 FIRST UNICON-L~ BROS CI A-I 0 40 a 40 1 .74- 0 of 
04-JM-01 7 ISOX 04/10/2UZ9 On 05/01/97 74-S 

TO ~ZVER OFF FRACTIONN. MIT 
CL.AY FM-PINC0 

CLAY FOUNDATION, INC. Mellon Trustsm 55-0670193 
Boston Safe Depamt and T~ Company MELLON STATEMENT #1 

PART IV 
TRANSACTION REPORT 

RUN DATE 22-ROV-01 

CLY OIDI 
T 

FOR THE PERIOD 01 NOVENBER 2000 TVROUGH 31 OCTOBER 2001 
PAGE 447 

THE CLAY F.MD~Tt ON 
H25711 

CONSOLIDATED PORTFOLIOS 

TRAN CODE/ 
EFFECTIVEI (ORIGINAL SHARES/PAR VALUE) 
CONTRAMAL/ SHARESIPAR VALUE ACTUAL REALIM 
SE77LENEWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IWESTINENT CURRENCY GAINfLUSS IN 

DATE 
LOCAL CURVSETT'F CUOR 

I BASE ANQMT BASE ANKIMT BASE COST Aau-cm RASE CURRENCY 

TOTAL 
CORPORATE ACTIONS 

U S . DOLLAR 1,491,559 03 1 .491,556 05 2$5,47a 76- 0 00 13 41-L 
1,193,092 7 

, 
S 

FOREIGN [BASE VALUE) a ad 0 00 9 00 0 go 0 09 1 
a 00 S 

0 



Ask 
'qqw 

TRANSACTION RIZP(IRT 
CLY 0001000 FOR THE PERIOD 01 NOVENBER 2000 THROUGH 31 OCTOBER 2001 
TNE CLAY FOUNDATION 
COMLIDAMI) PORTFOLIOS 

TRAN COM/ 
EFFECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
CONTRACTUAL/ SHARESIPAR VALUE ACTVAL 
SE77tENENT MCURITY DESCRIPTION TRAM DATE VETTLE DATE INVESTNENT 

DATE (LOCAL CURR/SMLE CMR) BASE ANOW BASE ANOWT -RAU-= 

TOTAL 
HISCELL~OM ACTIVITY 

U S DOLLAR 0 go 0 go 8,177 62- 

FOREIGN (BASE VALUE) a 00 0 00 0 00 

0 00 0 If L 
6,177 62-S 

0 00 0 00 L 
I ol s 

0 

CLAY FOUNDATION, INC. melion Trustsm 55-0670193 
Boston Safe Deposat and Tru,t Company MELLON STATEMENT #1 

PART IV 
nANSAMON REPORT 

RUN DATE 22-MV-01 

CLY Glolloo 
FOR THE PERIOD 01 NOVERKER 2000 ~OUGH 31 OCTOBER 2001 

PAGE 41q 

TNE CLAY FOUNDATION 
H~711 

COPOSCLIDAM PORTFOLIM 

TRAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CONTRACTUAL/ SHAREWPAR VALUE ACTtAL 
!lETTLENEW SECURI 

DE IF In 
TRADE DATE 

REALIZED 

TY 
SETTLE DATE I NVE!;THENT CURR~ GAIN/LOSS IN 

DAM (LOCAL CURIWIETC11 BASE AMOUNT BASF ANOUNT BASE MST BASE CURRENCY 

530- 
ol-JM-01 HORGAN STANLEY CAP I INC CONL a 00 0 00 0 04 
'4-JUN-41 6 510% 10/0312030 00 10/01197 TO 

DEL IVER OFF FRACT 
I 
ONAL MIT 

55-S 

CLAY ~PINM 

.100- 

: 
AW-01 HORGAN STANLEY CAP I 97-ALIC 0 06 0 $a 0 10- 0 09 
-AUG-01 5 99OX 01/15/2020 DD 12/01/97 

To DELI~ O~ FRAC7IIONAL MIT 
10-S 

CLAY FM-PIMCO 

sw 370- 
07-MY-01 PROVIDENT EQUIP LEASE qa-A A-3 0 00 0 00 0 37- 0 02 
07-MY-01 5 600% 04/~/2006 Do 01/30,16 

To DELIVER OFF FRACTIONAL MIT 
.37-S 

CLAY FDk-PIHCO 

SW 
960- 

13-AM-01 PRUMNTIAL SEM WO 9a-Cl CL A 0 00 0 go 0 96- 0 .00 
13-AM-01 & IQ5X 11115/2002 DD 06/01/98 96-S 

To 
DELIVER OFF FRACTIONAL MIT 

CLAY FTN-PINC0 

sw no- 

0 
4-JM-01 STRUCTURED AZMT 97-LLI M A-1 0 go 0 00 0 ;Ui- 0 .00 

.-JUN-41 6 790% 10/12/2034 DD 10/10/97 n-s 
TO DELIVER OFF FRACTIONAL MIT 
CLAY FUN-PINCO 

sw 8,173 200- 
30-JAN-01 M TRMURY INFLATION I~ ED 0 00 0 00 a .173 20- 0 Do 
52-JAN-01 3 8731 04/15/2021 DO 04~15/18 a .173 20-S 

TO MING ACCOUNT IWO BALANCE 
CLAY FDN-PIMM 

RUN DAM 22-NOV-01 
PAM 450 
H~711 

REALI= 
CURRENCY GAINYLOSS IN 
law-= zw~ CURRENCY 



CLAY FOUNDATION, INC . melion TrustsA 55-0670193 
B~n B-fe Dapmt ~d Trwt CompazIy MELLON STATEMENT #1 

PART IV 
W~IM REPORT 

MY pnicall @I ~ 2000 IWZG~ 31 OCT~ 2991 
RM DATE 22~-01 

PAW "I 
~711 

~ clAy F~TTCN 
~LIDM17ED PCI17FOLIM 

WAN ~' 
~Ive/ (ORIGINAL ~/PAX VALM) 
~=At.i SHARES/PAR VALM 
m=~ ~m ~1"Im WADE DATE 

DAM (L~L CMUSEME Mqj 5~ ArcwT 

MAL Aa7vM IF 2.353,930 12-
U.'k-kaug- 

ZML ACffIVM W ~MGN (EkM VALM) 1,326 52 

~LIZED WTrLE umk~ I~ CUR~ GAIN/L= IN 
~ ARXIM(T BASE =I Aaag-qm BAW ~EN~ 

2,304,131 17- Z16111362 49 1 00 2.491,034 97 L 
17S,M 66 S 

llsm-!i4 349,983 02- 11393.5s a 00 L 
u,aas.73 S 

2,503,428.63- 2,249,379 47 1.393 2.491 .034 .97 L 
=4.043 39 s 

$2-2&5-m 

~Nll MAL AMVIIN (HA~ VALIMI 2,532,403 60- 

0 



0 

CLAY FOUNDATION, INC. menon Trust SIA 55-0670193 
Bas~n Safe Dm=t arId T~ CarmpanY MELLON STATEMENT #2 

PART IV 
OLIN DAM 22-NOV-01 FORIElm "CHANCfE CONTRACT TRANSACTIONS PAM I CLY 0001000 Past THE MIDD I NpvElc&ER 21to THRDOG&4 31 OCTOM 2061 '2SAO1 TmE CLAY FOLAIDATI ON 

CONSDL 
I 
DATED PORTFOLIOS 

TRADE DATE/ ACTIJAL 
TIAN! CONTRACT PAYMEC CURRENCY COST CURRENCY MTTLEPENT 
rL= UNITS CONTRACT DESCRIPTION SE7TIE DAM SETTLE DATE DAM =7 IN BASE GAIN/Lfl~q GAIWILCSS 

INDICAMS pES,DIW SETTLEMENT 

PIK 957 5000 . PAYABLE IN CAD 23-MC-00 29-MC -01 0 10 6U 73. 9 as- 4 ta- 
620 2800 R~ IVABLE IN MO Z9_DEC_QQ 21-MC-01 620 24 0 so 0 00 0 gs 

CLAY "m-PImO 

3,033 2fOd- PAYABLE IN M 07~_Oi 09-FEB-01 go 2.803 67- 9 of 3 13 
2,806 70@4 RECEIVABLE IN LELD 01-FEA-01 09-FEB-81 2.606 70 0 00 0 to a as 

CLAY FON-PIMO 

31025 0000- -PAYABLE IN EM 13-FEB-41 ... ..... . a 00 a 00 0 00 0 of 
2,773 3200 -RECEIVABLE IN LISID IS-PEB_OI ........ . 0 00 1 go 0 go 0 so 

MAY FIDN-PINCO 

3,0n DODO- PAYABLE IN EN 13~_Oi 15-M-01 8.00 2,733 39- 0.00 31 93 
2,773 3200 RECEIVABLE IN MV IS-FE3-01 15-FED-01 2.773 3Z 0 go a go go 

CLAY FDN-PIPCO 

FX 2.7a6 Aaoo- PAYABLE IN WD 26-FEB-01 2741M-81 2.736 so- 6 00 0 OR 0 of 
3,033 2900 RECEIVABLE IN ELAX 27~-Ol 27-FED-11 0 go 2,772 32 14 36. 0 so 

CLAY M-PIMO 

9,Z67 6400- PAYABLE IN CAD 27-M-01 ZO-FEb-OI 61179 3 1 n 27- SO - 
6,452 5190 nCEIVABLE IN 28-FIES-01 IZ15-FE11-91 6.15, 0 00 10 

CLAY FDN-PIPCG 
0 00 00 

375.000 0000- PAYABLE IN EUR 12-JM-01 25-AM-01 a am 341,662 SO- 0 00 22,162 SO- 
319.500 0000 RECEIVABLE IN 15-AUU-01 15-AM-01 311.300 at 0 00 0 so 0 so 

CLAY FON-PINCO, 

334,900 loss- PAYABLE IN OW 27-JM-41 IS-ALIO-01 0 at 309,663 @D- 0 OR 31'.233 so- 
239,410 logo MCEIVABLE IN IS-A~ 01 IS-A~ 01 281,410 oo 6 so 8 00 0 go 

MAY FIRW-PINCO 

705,000 logo- PAYABLE IN M 13-AM-01 14-SEP-01 a 00 449,023 go- 4 go 15,255 PS- 
633,787 9500 ~IVAZLE IN MD I4_MP_OI 14-SEP-41 633,787 95 0 DO 0 go 1 00 

CLAY FIXI-PIPCID 

RUN DAM 22-NOV-01 
FOREIGN EXCHAARSE CONTRACT PAM 2 

CLY Gooloce FOR TIfE PERIOD 01 NOVENBE31 2080 THROUGH 31 OCTOSElt 2061 H~401 
THE MAY FOtBODATION 
CONSOLIDATED PORTFOLIOS 

TRADE DATE/ AMAL 
TRAN CONTRACT PAY/M CMENCY COST cm~ SETTLEXIENT 
ram MITS CONTRACT DESCRIPTION 2031LAAM 2031LJMM 167--= GAIN/Lm "INILOSS 

337 .383 7500- PAYABLE IN MD 13-AM-41 15-AM-01 337,383 7S- 0 00 a go 0 00 
375 .000 0040 RECEIVABLE IN ELAR 15-AM-01 15-AM-01 a 00 341 .662 30 0 go 4127a 75 

CLAY FON-Pimcmi 

296,897 7050- PAYABLE IN ME) 13-AW-01 15-AW-01 296.697 To- 0 Do 1 00 1 00 
330,090 0010 RECEIVABLE IN EM 15-AM-01 15-AM-01 0 go 390 .643 go 0 40 3 .765 30 

CLAY FIDN-PINCO 

703,004 0101- PAYABLE IN E11R 13-MV-91 15-OCT-41 0 to 639,717 GO- a go 493 so- 
439,223 5092 RECEIVABLE IN 15-OCT-91 IS-OCT-41 63I.M3 50 @ go 0 go 0 so 

MAY FT1N-PINCO 

639 .6al 7310- PAYABLE IN =0 13_~_qi 14-SEP-01 639,681 75- a Do 0 00 0 so 
703,000 also RECEIVABLE IN EM I4_SEJP_QI 14-SPP-01 0 so 649,023 00 0 so 9 .341 m 

CLAY FVN-PIHCx) 

646,17a 3200- PAYABLE IN WID 21-WP-01 13-MT-01 646,278 32- 0 so 0 so 0 go 
705,990 0060 RECEIVABLE IN EM 13-OCT-01 15-OCT-01 0 cc 631,717 10 0 00 6 .461 32- 

CLAY I'Did-PIM0 

GRAND TOTAL Za,7S4 82- 9 .578 83- 149 441- 53 . 183 37- 

&PA,m) 



RUN DATE ~-Nuv-o 
PAM 
M25201 

CURRENCY CURRENCY 
AMWEL-= 

2.823 54 SO 44 C 

1 87 

993 52 C 

10~ 74 C 

EURG CmEMCN MIT 

~L MTRS ACCEP CORPH SOO 
5 SOQX 

02~-2005 
IT INTEREST RECEIVED 02-FED-11 2,704 10 2,823 .54 

PAYMENT PERIM 02~-Gf TO 01-FE3-91 

EURO EUROPEAN MONETARY MIT 
TRADING W CREDIT INTEREST FOR PERIM 2a-mAG-oz I a7 1 87 

2001-02-91 - 2001-02-M 

UJIL-ISELLAR 

GERMANY FEDERAL ~UZLIC OF 
5 QSOX BOS 17M 96 EUR 01-137- Is INMRESIT lQUGbT 26-JM-01 3,464 98- 13,464 .98- 
PAYMENT PERIOD 17-M-01 TO M-JM-al 

IS I MMRJE~ SOLD 21-SEP-01 ia,413 72 16,413 .72 
PAYMENT PERIM 17~-Gl TO 27-SEP-Ol 

6 250% 4-MR-2004 Is INTEREST" BOUGHT 13-DEC-00 1,533 33 1,533 .33- 
PAYM13(f ~1011 04-MAR-00 TO 19-MC-46 

is TNMXEST SOLD gl~-Ql 2.90 a- 11923 .22 
PAYMENT PERIM 04-HAR-01 TO 07-FEB-01 

FRANCE GOVERNMENT OF BTAN 
4 500% 12-JM-2006 lb INTEREST BGUuHT 27-JUL-01 713 as- 713 as- 
PAYMENT PER IOD 12-JUL-01 TO 31-JUL-01 

Adlk 

Nw 

RUN DAM . 22-HUY-01 
PAGE 2 
M25201 

INTEREST EARNED 
CLY 6001000 FM TIE PERIOD 01 MOVEMMER 2200 THROUGH 31 OCTMER 2001 
THE CLAY FOUNDATION! 
MOCDOLIDAMI) PORTFOLIOS 

PAYMENT/ TRLkM PAM SETTLE DATE 
TRAN ~TIVE SAM VALUE OF BASE VALUE OF 

SECURI~ DESCRIPTION ;= TRANSACTION DESCRIPTION DATE A4M.WT RECEIV AMOUNT RECEI VED 

is INTEREST SOLD 21-SEP-Ol 2,967 85. 2,907 as 
PAYMENT PERIM 12-JM-01 TO 27-SEP-11 
BULGARIA (NATIONAL REP OF) B05 
VAR RT 2a-JUL-2012 IT INTEREST RECEIVEM 29-JM-02 306 00 300 Do 
PAYMENT PERIOD W-JM-49 TO 27-JAW-Ol 

is INTEREST SOLD U-M-01 61 67 61 67 
PAYMENT PERIM u-JAM-11 TO 04-MAR-81 

PHILIP MORRIS CAP CORP 313 
7 509Z I&-JUL-2009 is INTEREST SOLD 05-JAM-41 2,175 00 2,175 00 
PAYMENT PERIOD 16-JM-00 TO 19-JAN-41 
GENERAL MTRZ ACCEP CORPM 305 
5 SOO% 02-FEB-2405 is IMMIUDST SOLD al-M-01 44.ag 46 a9 
PAYMENT PERIM 02-FEN-01 TO 07~-ll 

MODICUM MY CO BEES SER 0 
6 250% 14-MAR-2003 IS INTEREST SOLD 31-JAM- 91 500 73 SOO 71 
PAYMENT PERIM 14-SEP-10 TO 06~-Ol 
TIMINERWEST FOREST MOM 5113 
4 Son 03-W-2003 13 INTEREST SOLD 51-JAM-Ol 465.89 463 al 
PAYMENT PERIM 03-MP-00 TO 06~3-11 

AES CORP SR W 
V 375% 99/IS/2010 0 0111VOI IT INTEREST RECEIVED IS-MAR-01 933.13 953 1! 
PAYMENT PERIM IS-MP-OO TO 14~-ll 

IT INTEREST RECEIVED 17-SEP-11 937 so 137 St 
PAYMENT PERIOD IS-MAR-01 TO 14-MP-11 
AID FDG INC DISC 
05/10/2901 IT INTEREST A=lVED 10-MY-01 747 76 747 79 
PAYMENT PERIM 19-APR-Ol TO 69-MAY-11 

CURRENCY CURRENCY 
BASE COST GAIN/LOSS 

56 .17 C 

.43 C 

4 16 C 

.is C 

Nleflon TrustS" CLAY FOUNDATION, INC. 
55-0670193 

Boston Safe Depont md Tr%Lst Comp"y MELLON STATEMENT #3 
I.IgAma MY 0091000 FM TKE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTINUE31 2001 

THE CLAY F.MPATION 
CONSOLIDATED PORTFOLIOS 

PAVMENT/ TRADE DAM DATE 
TRAN E17ECTIVE ~E VALUE OF BASE VALUE OF 

MCMITY VESMIPTION On TRANSACTION MSCRIPTION -SAM- AMOUNT RECEIVED AMQWT RECEIVED 

INDICATES PENDING SETrLEME)(T 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
mm"tua 

MR THE PERIOD 01 NOVEMBER 2000 rNROLIGH 31 OCTOBER 2001 

Rt)W DAM Z2-MDV-0I 
P~ 
~201 CLY GOO1910 

THE 
CLAY 

FOUNDATION 
CONSOLIDATED MRTFOLIOS 

CURRENCY CmRENCY 
BASE MST GAIN/Lon TRANSACTION DESCRIPTION 

AID FIX; INC Dim a 11 0 1 
6 311 1 IT INTEREST RECEIVED PAYMENT 6 

IOD 15-MY-01 TO 12-JM-01 

AT A T CORP BOS , "'m 
13/15/2029 Do 03/26/99 IB INTEItEST 50~ 

PAYMENT PER 10D I~SEP-00 TO 05-MOV-00 

17 INTEREST ~Ivm 
PAYMENT PERIOD 15-~-09 TO 14-W-01 

IT INTEItEST RECEIVED 
PAYMENT PER ion 15-MAR-01 TO 14-SEP_ 01 

ID INTEREST 3DWHT 
PAYMENT PERIM 15-SEP-01 TO SO-SEP-02 

AT&T WIRELESS SVCS INC MT 144A 
0 75OX 03101/2031 DO 03/01/01 13 INTEREST BOUGHT 
PAYMENT PERIOD 01-SEP-01 TO 30-SU-01 

ACE CAP TR 11 CAP SECS 
9 71ax 14/01/2030 DO 03/31/00 is INTEREST SOLD 
PAYMENT PERIM 01-OCT-00 TO 16-FIEB-01 

IS INTEREST SOLD 
PAYMENT PER LOD GI-OCT-01 TO 06-M-01 

ADELPHIA COMMHOI CORP W MT 
10 8751 1010112010 DD 09/20/00 IS I MMRES T SOLD 
PAYMENT PERIOD OI-OCT-00 TO 87-JM-01 

is INTEREST SOLD 
PAYMENT PER IOD 01-OCT-11 TO 07-JM-Ol 

03-JAM-01 326 n 326 25 

03-JM-01 163 12 163 12 

INTEREST EARNED 
FOR THE PERIOD 01 MOVEKBE]R 2000 ~OUOH 31 OCTOBE]Z 2091 my 0001900 

THE CLAY FOIJMDATram 
CONSOLIDATED PORTFOLIOS 

CLJRREMCY CURRENCY 
SAW COST GAIN/LOSS 

TRAN 
SEC11RITY DESCRIPTION r,= TRANSACTION MSCRI 

13 INTEREST WRIGHT 
PAYMENT PERIOD 01-OU-09 TO 07-JM-01 

IT INTEREST MCEIVED 
PAYMENT PERIOD 01-OU-00 TO 31-MAR-01 

IT INTEREST REMVED 
PAYMENT PERIOD 11-AM-01 TO 30-WP-01 

AMLD FIN tXSA INC GTD MT 
8 ZSIX 07/IS/2010 DO 07/20/00 IT INTEREST RECEIVED 
PAYMENT PERIOD 20-JM-00 TO 14-JM-01 

is INTEREST SOLD 
PAYMENT PERIOD 15-JM-01 TO Z-HAR-01 

IS I NTEREST SOLD 
PAYMENT PERIOD 15-JM-01 TO 25-MAR-01 
ALAMEDA CORRIDOR TRAMSN AtITH 
6 604% 10/01/2029 DO 01/01/99 is INTEREST SOLD 
PAYMENT PER IOD 01-OCT-00 TO 20-DEX-00 

ALBERTSOMS INC SR DEB 
8 700% OWOU2650 DO 05/09/00 IT INTEREST RECEI VED 
PAYMENT PER IOD 09 -MAY-OO TO 31-OCT-00 

IS INTEREST SOLD 
PAYMENT PERIOD 01-MY-00 TO 29-JM-01 

AMERADA ME34i CORP 
7 875Z 16/0112R21 DO 10101/99 IT I MTERf!ST RECEIVED 
PAYMENT PERIOD 61-OCT-00 TO SI-MAR-02 

02-AM-01 2,953 is 2 .953 13 

@ Mellon Trust' 
Boston Safe Depwit =d T~t Compmy 

PAVVENT'/ TRADE DATE SETTLE DAM 
EFFIECTIVE BASE VALM OF BASE VALLEE OF 
-2&TF- AROW RECEIVED 

is-im-al 1.150 so 11130 so 

GI-NOV-00 461 42- 460 42- 

IS-MAR-Oi 11625 00 1 .6~ 00 

17-SEP-01 1,6n 00 116~ 00 

26-SU-01 115 56- 115 S6- 

437 SO- 437 50- 

02-FU-01 8" 75 80 75 

02-M-01 339 50 339 50 

PAYMENT/ TRADE DAM SETTLE DATE 
EFFEMVE BASE VALUE OF BASE VALUE OF 
-2&M- ANO~ RECEIVED AMOLAIT REM~ 

03-JM-Ol 163 12- 163 12-

a2-AFR -01 376 ga 376 98 

01-=T-01 S43 75 so 75 

16-JM-ol 2.606 77 2,606 77 

ZI-KAR-01 4" 12 4" 12 

21-KAR-01 S69 45 S61 48 

19-DEC-04 293 33 293 33 

01-MY-00 2,494 00 2,494 .01 

25-JAM-01 1 .290 50 1,290 SO 

RM DAM 22-NOV-01 
PAM 4 
Kn2*1 



CLAY FOUNDATION, INC. 
65-0670193 

MELLON STATEMENT #3 
INT"RNJ" 

FOR THE PERIOD al WVENMR 2000 THROUGH 31 MT05M 2001 
RM DATE Z2-NOV-01 

PAM 
NZ201 

CLY "0'"' THE CLAY F.WDATM. 
CONSOLIDATED PORTFOLIOS 

CMENCY C1JRREWCV 
GAINILOSS 

TRAN 
SECURM DESCRIPTION 2= TRANSACTION DESCRIPTION 

1 
3 

INTEREST to~ 
PAYNENT PERIOD 01-AM-01 TO 26-API 

- 
al 

IT INTEREST RECEIVED 
PAYPUDIT PERIOD 01-AM-01 TO 30-MP-01 

APERICAN EX CR CP DISC 
05/W2001 IT INTEREST RECEIVED 
1AVKENT PERIOD 19-APR-01 TO 13-MY-41 

AmERICAN EX a CP DIM 
07/16/2001 IT INTEREST RECEIVED 
PAYNENT PER IOD 15-JM-01 TO 15-JM-01 

ANERICAN GEN CORP 
5 50OX 07/41/2030 DD 06/27/00 IT I REM I VED 
PAYNEN7 PER 100 01-JUL-04 TO 31-MC-00 

IT INMEST RECEIVED 
PAYPENT PERIOD 01-JM-01 TO 59-JM-61 

APRESCO COML KID 1997-CI CL " 
7 I&OX 06117/2029 DO 06109/97 IT INTERE ST REMI YED 
PAYNEXT PERIOD 01-OCT-00 70 31-DCT-00 

IT INTEREST RECEIVED 
PATHENT PER 100 01-NOV-00 TO 34-NOV-80 

IT I~T RECEIVED 
PAYNENT PERIOD 01-DEC-00 TO 31-DEC-80 

IT INTEREST RECEIVED 
PAYNEWT PER 100 11-JAM-01 TO 31-JAN-11 

17 -wav-00 209 62 209 42 

18-BEC-00 249 42 209 42 

IT-JAN-41 244 42 zal 42 

20-FE3 -di 209 A2 209 .42 

INTEREST EARNED 
CLV 0001000 FOR THE PERIOD 01 NOVENBER 2000 THROUGH 31 OCTOBER 2001 
THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

PAYNEWTI TRADE DAM SETTLE DAM 
TRAN EFFECTIVE BASE VALM OF BASE VALM OF 

SECLRITY DESCRIPTION = TRANSACTION DESCRIPTION DAM AMOMT RECEIVED APOWT RECEIVED 

IT INTEREST RECEIVED 19-NAR-01 209 42 209 .42 
PAYMENT PER IUD 01-FEB-41 TO 2a-FEB-41 

IT INTEREST RECEIVED 17-APR-01 209 42 209 42 
PAYNENT PER IOD 01-HAR -01 TO 31-MM -01 

IT INTEREST RECEI YED 17-MY-01 209 42 209 42 
PAYNENT PERIOD 01-AM-01 TO 30-AM-61 

IT INTEREST RECEIVED 18-JUN-91 209 42 209 42 
PAYNEN7 PER IUD 01-MY-01 TO 31-MV-01 

IS INTEREST SOO 29-im-91 13 98 13 98 
PAYNENT M 100 01-JUL-01 TO 02-JUL-01 

IT INTEREST RECEIVED 17-JUL-01 209 42 209 42 
PAYNEWT PERIOD 01-JM-61 TO 30-JUN- 91 

AM UP A UP SEM 
8 205% 01101/2427 DO 01/01/97 IT INTEREST RECEIVED 02-JAN-01 410 zS 414 25 
PAYHENT PER TOD 01-JUL-00 TO 31-OU-09 

is I NTERES I SOLD 26-JM-21 GS 37 4a 37 
PAYNENT PERIOD 01-JM-01 TO 30-JAN-01 

APACHE CORP W 
9 ~Ox 06101/2002 0 05/16/92 IT INTEREST RECEIVEI) 01-MC-00 693 75 693 75 
PAYPIENT PERIOD 11-jM-to IQ 35-mm-of 

IT INTEREST RECEIM 01-JUN-01 613 15 693 75 
PAYHEWT PER TOD 11-DEC-10 TO 31-MY-01 

ARCHER DANIELS-MIDLAND NIS 
& 6251 15/01/2029 DO 04/Z5/99 IT I WMIEST REM IVED 01-NOV-00 1,490 63 11490 63 
PAYNENT ~ IOD 41-MY-DO TO 31-OCT-00 

CMRENCY cifitRENCY 
BASE COST GAIN/LOSS 

Mellon Trust' 
Boston Safe Deposit and Trust CampAxIy 

PAYNEWT/ TRADE DAM SE~ DATE 
EFFECTIVE BASE VALUE OF BASE VALM Of 
_2&7_ ANOMT RECEIVED AMOUNT RECEIVED 

24-AM-01 26 14- " 14- 

91-OC7_01 31154 00 3115a so 

IG~Y-ci an oG 892 06 

16-JUL-01 11165 55 11169 SS 

02-JAW-01 2,406 67 2,606 47 

02-JUL-41 2,550 09 2,550 60 

RM DATE 22-NOV-41 
PAGE 6 
M2S20I 



menon TrustwA 
Boartan Safe Dep=t auad Trwt C=P&IDY 

CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 

I= THE PERIOD IT NOVEMBER 2508 THROUGH 51 OCTGRER 2001 
RON DATE 22-NOV-01 

PAM 7 
M~2111 CLY 0101600 

TME MAY FOUNDATION 
PORTFOLIOS 

CURRENCY CURRENCY 
AM-= GAIMILOSS 

TRAM 
SECURITY DESCRIPTION a= TRAMSAcTim DESM 

IS INTEREST SOLD 
PAYMENT PERIOD 01-NOV-06 TO 3#-Jm_ 01 

ARCHSTOWE CMNTVS MTN an 00001 
6 370Z 10/15/2901 DO 09123/99 is INTUEST SOLD 
PAYMENT PERIOD 13-CM-00 TO 11-AM-41 

ASHLAND INC HTM an 00033 
7 a3ex 03/lS/2905 DO Ca/15/00 IT INTEREST RECEIVED 
PAYMENT PERIOD 15-AM-05 TO 14-FED-61 

IS INTEREST SOLD 
PAYMENT PERIOD IS-FEB-01 TO 26-KAR-01 

ASSET SECURITIUTION 97K07 AM 
7 4111 01/1312030 DO D3/27197 17 INTEREST RECEIVED 
PAYMENT PER IDD 12-OCT-00 TO 11-MOV-09 

IT INTEREST RECEIVED 
PAYMENT PUIOD 12-NOV-00 TO 11-DEC-00 

IT INTEREST REMIVED 
PAYMENT PERIOD 12-DEC-00 TO II-JAW-II 

IT INTEREST RECEIVED 
PAYMENT PERIOD 12-JM-01 TO 11-FED-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 12-~-01 TO II-KAR-01 

IT INTEREST R~IVED 
PAYMENT PERIOD 12-MAR-01 TO 11-AM-01 

IT INTEREST RECE IVED 
PAYMENT PUZOD 12-AM-01 TO 12-MY-01 

15-NOV-00 Soo 75 308 75 

13-MC-00 308 75 305 7S 

16-JAW01 308 75 308 IS 

14~31-01 348 73 3ca IS 

14-MAR-01 398 75 308 75 

13-An-01 Boa 75 Boa 75 

14-MAY-41 Soo 75 308 75 

am DATE z2-May-ol 
PAM a 
K~201 

INTEREST EMINEX) 
FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 CLY Goolool 

THE CLAY FOUNDATION 
CONSOLIDATED PORMLZOS 

CURRENCY CURRENCY 
BASE MST GAINILOSS 

TRAN 
SECURITY DESCRIPTION - 2M TRANSACTION DESCRIPTION 

is INTEREST SOLD 
PAYMENT PERIOD 12-MY-11 TO 17-MY-01 

IWAC ONE CORP SO TIES 
7 6UX 10/15/2126 DO 11/29196 in INTEREST BOUlDHT 
PAYMENT PERIOD TO 09-MY-01 

15 INTEREST BOUCHT 
PAYMENT PERIOD 13-AM-01 TO 26-MAY-41 

IT INTEREST RECEIVED 
PAYMENT PERIOD 15-AM-01 TO 14-OCT-11 
DAY APT COMMUNITIES SR WS 
& Solz 01,15/2005 Do sills/98 IT INTEREST REMIVED 
PAYMENT PERIOD 15-JM-10 TO 14-JM-01 

is INTEREST SOLD 
PAYMENT PERIOD 15-JM-01 TO 26-MAR-01 

IT INTEREST REMIVED 
PAYMENT PERIOD IS-JM-11 TO 14-JM-01 

BEAR STEARNS COML 99-Cl CL AT 
5 910% 05/14/2008 DO 02/01/99 IT INTEREST RECEIVED 
PAYMENT PUZOD II-OCT-00 TO 31-MT-00 

IT INTEREST RECEIVED 
PAYMENT PERIOD 11-MV-00 TO 30-MY-00 

IT INTEREST RECEIVEJ) 
PAYMENT PERIOD 01-MC-00 TO 31-DEC-00 

IT INTEREST REMIVED 
PAYMENT PERIOD $I-JAN-61 TO 31-JM-01 

14-NOW-00 251 43 ul 45 

14-MC-40 279 57 271 57 

Lfi-JAM-ol 277 57 277 37 

144'0-61 275 49 275 49 

0 

0 

PAYMENT' TRADE DATE SETTLE DATE 
07ECTIVE BASE VALUE OF BASE VALUE OF 
DAM AMOUNT RECEIVED AMOUNT RECEIVED 

26-JAM- 01 745 31 745 31 

at-AM-01 1 .02 77 I,Z2 77 

15-FED-01 2 .349 00 2 .349 00 

22-PAR-01 548 10 545 is 

PAYMUT/ TRAM DATE SETTLE DATE 
EFFECTIVE BASE VALUE OF BASE VALUE OF 
DAM &MUHL-REGUM AMOUNT RECEIVED 

15-MAY-01 72 92 72 02 

17-MAY-01 105 to- 105 96-

23-MY-61 93.19- 93 19-

15-OCT-41 1 .143 75 1,143 75 

16-JAM- 01 1 .787 so 1,767 so 

22-MAR-ol 195 so 195 00 

16-JM-ol 1,309 so 1 .340 as 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
Iwnf*f43km 

FOR THE PERIOD AL ~ER 2000 ~O~ 31 OCTOBER 2001 

RON DAM 22-NOV-01 
PAM 9 
HZ5201 CLY 

6016" Tue CLAI I..ATI.. 
CDN~SOLIDAWD PORTFOLIOS 

CmREWCv CIJARENCY 
a&SF-= GAINILOSS 

TRAN 
t~ ncer-TON OM TRANSACTION DESCRIPTION 

IT INTEREST RECEI VED 
PA~ PERIOD QI-FEb-01 TO 25-m_ 01 

17 INTEREST RECEIVED 
PAYKENT PER 100 DI-NAA -01 TO 31 ~- 01 

IT I NTEREST REMIWD 
PAVKEWT PER 100 01-AM -01 TO 59-APR-01 

IT INTEREST RECEI~ 
PAYNEXT PER IOD 01-MY-01 TO 31-my- @I 

IT INMAZST RECEIVED 
PAYMENT PER IUD 01-JM-01 TO 50-JM-61 

IT INTERLEST RECEIVED 
PAYKENT PERIOD 01-JM-01 TO 31-JUL-01 

is INTEREST SOLD 
PAVNENT PER IOD 01-AM-41 TO 21-AN-01 

BEAR STEARNS ~L 19-CLFI A-4 
7 gooz 1512912034 DD 08/15/99 IT INTEREST RECEI VED 
PA~ PER IUD 15-OCT-90 TO 14-NOV-00 

IT INTEREST RECEI VED 
PA~ PERIOD IS-MY-00 TO 14-DEC-08 

IT 1N~T RECEIVED 
PAMENT PER 100 IS- MC-40 TO 14-JM-01 

IT INTEREST RECEIVED 
PAVKENT PER IOD 15-JM-01 TO 14-M -01 

21-WV-00 145 as 24S 53 

26-MC-00 145 93 145 as 

22-JM-01 14S as 145 5~. 

20-M-01 143 85 14S as 

INTEREST EARNED 
CLY G001900 FOR THE PERIOD 01 W~M 2000 ~G~ 31 OCTOBER 2001 
TIiE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

PAYNENT/ TRADE DAM SETTLE DAM 
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF 

SECURITY DESCRIPTION - r= TRANSACTION DESCRIPTION DAM AMOUNT RECEIVED AIIOUNT RECEIVED 

IS INTEREST SOLD 07-HAR-01 151 aa 151 Be 
PAYKENT PERIOD IS-M-01 TO II-NAR-01 

BEAR STEAS%IS COS INC GLOB NT 
7 aoox ea/1512007 GO oam,oo IT INTEREST RECEIVED 15-FEZ-01 I,IS7 00 2,137 00 
PAYKENT PER 100 17-AW-00 TO 14-M -01 

is INTEREST SOLD 12-AM-01 409 so 409 so 
PAYMENT PER JOB IS-FEB-01 TO 17-APR-01 

BELLSOUTH CAP FUG CORP DEBS 
6 04OX 11/15/2026 DO 11/14196 IT INTEREST RECEIVED 15-NM-00 11037 00 1,037 DD 
PA~ PERIOD 15-NAV-00 TO 14-MY-00 

is INTEREST SOLD 28-NAR-01 804 49 604 49 
PA~ PERIOD 15-MM-00 TO 01-APR-01 

BE:BGEw mumswro CORP ~ NT 
7 375X 01/15/2003 GO 01/21/93 is INTEREST GOLD so-NOV-00 143 40 143 40 
PAYKENT PER IDD 15-JM-00 TO 04-MC-90 

IT INTEREST RECEIVED 16-JAN-41 553 13 553 13 
PA~ PERIOD 15-JUL-00 TO 14-JM-01 

is INTEREST SOLD 50-APR-01 331 47 331 87 
PAVRENT PERIOD 15-JM-01 TO 02-MY-01 

BOEING CAP CORP SR HT 
7 375% 69127/2010 DO 09/27/00 IS I NTENES I GOLD 07-DEC-00 2,152 34 1,152 34 
PA~ PER IOD 27- MP-00 TO 11-DEC-00 

BOISE CASCADE CORP HT 
9 858% 06,15,2002 17 INTEREST RECEIVED 15-DEC-00 1,723 75 1,723 75 
PA~ PERIOD 15-J~ 00 TO 14-MC-00 

CIARRENCY C~ 
mw-= GAIN/LOSS 

@ mellon Trust 
Bwwn Safe Depont and Trvat Company 

PAYHENT1 TRADE DAM SETTLE DATE 
EFFECTIVE SAM VALUE OF DAM VALUE OF 
DAM AMUNT RECEIVED 

14-MR-01 273 59 273 59 

16-AM-01 270 70 270 70 

14-MY-01 268 78 268 70 

14-j~ 01 264 51 266 51 

14-JM-ol 261 36 264 56 

14-AM-01 262 27 262 27 

Z7-AW-01 Z51 71 ni 71 

RUN DAM 22-NDY-01 
PAM 10 
OCZ5201 



G Mellon Trust' 
Boston Safe Dep=t and T~ Capmazy 

CLAY FOUNDATION, INC. 
56-0670193 

MELLON STATEMENT #3 
PART IV IMTE:REvr EARNED 

FOR TW PERIOD 01 MOVENUIER 2000 THROUGH 31 OCTMER 2001 
RUN DATE 22-MV-01 

PAM 11 
M~201 MY G021100 

THE MAY FOUNDATI ON 

6 
PMWOLICS 

TRAN 
MCURITY DESCRIPTION 2m TRAMAmcm Wsmi"I" 

IT INTEREST PFCEIVED 
PAYMENT PERIOD 15-DM-01 TO 11-JUM-01 

MITISM TELECOMMUNICATIONS MT 
8 625X IVIS/2031 DO 1VIVOC IS INTEREST SOLD 
PAYMENT PERIM IS-DEC-00 TO II-JAM-01 

PAYMENT PERIM IS-MC-01 TO 02-MAY-01 15 INTE"M WUWT 

IT INTEREST RFCf!IVED 
PAYMENT PERIM 15-OU-00 TO 14-JUM-41 
CAPM AMER 1118-07 A-IA 
VAR RT 10/15/2030 DO 09/30195 IT I NTEREW RECEIVED 
PAYMENT PERIOD 11-OCT-00 TO 10-MOV-01 

IT INTEREST RECEIVED 
PAYMENT PERIM II-NOW-*0 TO 10-PEC-01 

IT I NTE3UEST RMIVED 
PAVMENIT PERIM II-WC-90 TO 10-JAM-01 

17 1 NTERIEST R~IVED 
PAYMENT PERIOD II-JAN-#I TO jd~-Ql 

is INTEDZEST SMI) 
PAYMENT PERIM 11-FEM-12 TO 26-FED-01 
CIGNA CORP MRS 
7 87S% 05/15/2027 OD 03/15/97 IT INTEREST RECEIVED 
PAYMENT PERIM 15-K&Y-00 TO 14-NOV-00 

IT INTERICIT REWIVE33 
PAYMENT PERIM 13-NOV-91 TO 14-MAY-81 

CURR104CY ctwj~ 
BASE COST OAIMILOS 

IS-MOV-02 21362.39 2,362 30 

15-MY-01 2,362 50 2.362 34 

ANA 

1w 

I NTEMJES I EARNED 
FOR THE PERIM 01 NOVEMBER 2000 THROUGH 31 MUM 2001 MY 4001011 

TME ~V FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAN 
SECURITY DESCRIPTION 2= TRANSACTION D0CRTPTr 

13 INTEREST SM.O 
PAYMENT PERIOD 15-MY-01 TO 2~7-01 

CIT GROUP HI.DGS DISC 
05/14/2001 IT I wTEREnI T RECEIVED 
PAYMENT PERIM II-APk-Q1 TO 13~v-qt 

CIT GROUP HLOM DISC 
06/11/2002 IT INTEREST ~IVED 
PAYMENT PERIOD 13-MY-01 TO 10-JUW01 

CASI~ EQUIP REC ga-9 M A-3 
3 alox 15/15/2923 DO OW26115 IT INTEREST R~IVEO) 
PAYMENT PERIOD IS-OCT-44 TO 14~-01 

IT INTEREST DECEIM 
PAYME347 PERIOD IS-MCV-00 TO 14-MC-00 

IT INTEREST RECEIVED 
PAYMENT PERIOD 25-MC-01 TO 14-JAW-01 , 

17 IMTERE= RECEIVED 
PAYMEDIT PERIM IS-JAN-01 TO 14-M-01 

IT INTEREST RECEIVEI) 
PAYMENT PERIOD 15-FEB-01 TO 14-MAR-01 

CATERPIL!.Aft FIA SVCS NTM 
3 81n 07/15/2002 DO MIS199 IT INTEREST RECEIVED 
PAYMENT PERIOD 01-=-60 TO 31-MAR-01 

IT INTEREST RE=IVED 
PAYMENT PERIOD 01-AM-01 TO 50-MP-01 

CURRENCY CURRENCY 
BASE =I GAIWLOSS 

02-APR-01 2,203 75 2,20a IS 

01-OCT-02 2,295 73 2,208 75 

0 

PAYMENT1 TRADE DATE SEJTI.E DATE 
EFFECTIVE ~ YAL.UE OF BAM VAI.UE OF 

AMOUNT RECEIVED AMOUNT RF'QEIVED 

13-JUM-01 1 .723 75 2,723 75 

at-JAM-01 215 62 213 62 

50-APR-21 i .6ag as- 1,6al 06-

13-JUM-01 2 .192 .19 2,192 19 

17-MOV-40 229 36 =1 36 

15-CEC-00 =I aa 227 ac 

16-JAM-01 225 97 2ZS 97 

16-M-01 224 40 =4 40 

=-FE31-01 111 39 119 39 

PAVMENTI TRACE DATE SE7TI.E DATE 
EFFECTIVE BAN VALUE OF BASE VALUE OF 

DATE AMQUNT REMIVED AMOUNT REMIVEID 

am-OCT-01 2,100 00 2.100 00 

14-MY-41 699 an *99 oa 

II-JUW 01 316 .06 306 00 

IS-MOV-20 IN 95 IN is 

15-ME-00 124 75 114 .7S 

Ifi-~cl 81 52 al Sz 

IS-FE~01 SI 33 31 33 

15-MAR-01 21 .39 21 39 

RUN DATE 22-NEW-01 
PAM 

12 

~251 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
INT"flz~ 

FOR THE PERIOD 01 NOVEKBER 2000 THROWN 51 OCTOBER 2901 

RIAN UTE 22-NDW-61 
P~ 

13 

HU201 CLY 
Goo'oo' THE CLAY FOUNDATION 

CONSOLIDATED PORTFOLIOS 

cmarv CkIRRENCV 
GUNILOSS 

TRAN 
SECMITY MSCRTPTIOW 2= TRANSACTION DIESCRI 

~PIOIJ INTL CORP Mail; 7 266X 
11 

/01 
/2 

026 
DO 

11 
folj9fi IT INTEREST REM I VED 

PAY14ENT PERIOD 01 4%AY-10 TO 31-OCT-00 

IT INTEREST RECEIVED 
PAVWENT PERIOD 01-MV-00 TO 30-APR_ 41 

CHEVY CHASE AM REC TR 97-1 A 

I 
soex 10/15/2043 Do 03/15/17 IT INTEREST ~IVED 

PAYKENT PERIOD 15-OCT-00 TO 14-MV-00 
IT INTEREST RECEIVED 

PAYNINT PER 100 15-NOV-00 TO 14-CEC -10 
IT INTERIEST RECEIVED 

PAYMENT PER IOD 15-DEC-40 TO 14-JAN- 11 
IT I NTERIES T RECEIVED 

PAYPEWT PERIOD 15-JM-01 TO 14-FIE15-01 
IT INTEREST RF'CE IVED 

PAY1qaT Palm IS-Fa-QI To 14-KAR-41 
IT IWTERICST REMIVED 

PAYNaT MIM IS-MR -01 TO 14-AM-01 
IS INTEREST SOLD 

PAYKENT PERIOD 15-APR-01 TO 2!5-APR-II 

CITIGROW INC OLUBAL SM WT 
7 2SOX 10/01/2ng DO 10/11/00 IS INTEREST BOUGHT 
PAY71EWT PERIOD 01-AM-01 TO 04-JM-01 

IT INTEREST REMIVED 
PAYIIENT PERIOD 01-APR-01 TO 30-WP-01 

31-MY-01 966 fi7- 111 67-

01 -OCT-ol 2,715 75 2,718 75 

RON DATE 22-NOW-01 
PAM 14 
H25201 

INTEREST EARNED 
FOR THE PERIOD 01 UOVEHIRM 2000 THROWK 31 O=ZFR 2001 CLY 0001000 

THE CLAY FIRANDATION 
PCRTFOLI= 

CURRENCY WRIZENCY 
BASE COST GAIN/LOSS 

CITIB" 0 CARD 97-6 CL A 
;rERo cpN eanstzoofi DO ce/7/97 Is I NTEREST BOUGHT 
PAYMENT PERIM 15-IgAY-01 TO 21-MY-01 

CITIBANIt CR CARD To 2001 A 6 
5 65OX 06/14120oa 00 06/20/01 IS I NTERJES; T BOWHT 
PAIOtENT PERIM 2G-JW-QI TO 12-SEP-61 

CIT12!ENS CONWID11CATIONS CO NT 
9 no% OStIS/2011 DO 03/25/01 is INTEREST SOLD 
PAYHENT PER IUD 23-MY-01 TO 43-J~ 01 
CLARIt REP1413 A MTG INC SR SM 
8 7SOX 11/15/209? OD 11/21/97 IT INTEREST REM I VEI) 
PAY'KENT PERIM 15-MY-00 TO 14-NOV-do 

is INTEREST SOLD 
PANNENT PERIOD 15-NDY-00 TO 15-M-01 

ISM) Im WTS 
6 375Z 11/34/2001 DO 11/21/96 IT I wTEREII T REAMI VEJ) 
PAYMENT PERIM 30-MY-00 TO ZI-NUV-00 

is INTEREST SOLD PAvNEwT PERIaD 30-Nov-00, TO 23-JAN-01 
COKOISCO INC w 
6 000X 01130/2002 OM 61/26/99 IS I WTEREST SOLD 
PAYHENT PER IUD 30-JM -00 TO ZO-JAA1-II 

=014ER CIAL KTO 94-Cl CL A-2 
7 030% 16/1512031 DO 07/41/99 IT I WTERES; I UCEIVEX) 
PAYWENff PERIM II-OC1-00 TO 31-OC'I-00 

15-MV-00 175 75 175 75 

@ menon Trust sig 
Bosion Safe Dep=t "d T~ Convani, 

PANNEXI/ TRAZIE DATE SETTLE DATE 
EFFECTIVE BASE VALLE OF BASE VALM OF 
-SAU- ARMLSEGUIMI ANOUNff RFMIVEU 

01-MV-00 too go 900 of 

01-MY-01 100 Go gas 00 

is-NOV-64 17 36 17 36 

15-MC-00 is 63 is as 

16-JAW-21 14 44 1, 44 

IS-FER-01 is ia 13 is 

15-KAR-al ii go 11 al 

16-APR-01 la 68 le IS 

24-APR-01 3 14 3 94 

PAYHENT/ TRAM DATE SETTLE DATE 
EFFECTIVE USE VALUE OF USE VALUE OF 
DATE mp~ REMTVED1 AMWNT RECEIVED 

IS-HAY-01 0 07- 0 07- 

lo-MP-01 1.823 68- 11823.68- 

ol-im-01 64 81 66 81 

15-MV-00 665 63 665 63 

ol-FEB-61 211 53 nq 5S 

30-NOV-09 637 50 437 so 

22-JAN-01 191 2S 111 25 

24-JM-01 1,193 33 1,193 33 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
19TEPEMI)W 

FIRE THE PERIOD 01 MOVEXSER 2000 THROUGH 31 OCTOBER 2001 

RON DAM ZZ-HOV-01 
PAXAI 
K2520t 

My G001*46 THE CLAY FOUNDATION 
CONSOLIDATED POWWOLIOS 

CWRENCY CIRRENCY 
BASE MST GAINILOSS 

TRAM 
SEC DEITY DESCRIPTION OM TRAMsAC1IM vEsvc 

IT I~T XECEIVE~ 
PAYMENT PERIOD 01-MV-00 To 30-WOV

. 
00 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-MC-40 TO 31-DEC-40 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-JM-01 TO 31-JM-01 

13 INTEREST SOLD 
PAYMENT PERIOD 01-M-01 TO 26-FEB

. 
01 

CONOCO INC 
SR WS 4 930% 

. . 1 
5/2029 DO 04/20/99 in INTEREST bQLX1HT 

PAYMENT PER IOD 15-APR -01 TO 22-AM-01 

IT INTERIEST RECEINIM 
PAYMENT PERIOD 15-APR-01 TO 14-OCT-91 

COPELCO UP REC 2000 A CTF A3 
7 1209 Oa/la/zw On o4jzc,cc IT INTEREST RECEIVED 
PAYMENT PER IOD Ifi-OCT -04 TO 17-MOV-00 

I I 
1~1` RECEIVED 

PAYMENT PER 100 15-NOV-00 TO 17-11c 
_ 
Do 

IT INTEREST RECEIVED 
PAYMENT PERIOD 16-DEC-00 TO 17-JM-01 

IT INTEJUEST RECEIwIn 
PAYMENT PERIOD 18-JM-01 TO 17-FER-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 18-FED-01 TO 17-MAR 

_ 
01 

20-MY-00 474 67 474 67 

ia-vec-ee 474 67 474 67 

III-JAM-41 474 67 474 67 

24-FEB-01 474 67 474 67 

19-MAR-01 474 67 474 67 

RON DAM 22-NOV-81 
PAGE 16 
M~201 

INTEREST MNED 
FOR TIIE PERIOD 01 NOVEMBER 2600 ~OUGH 31 OCTOBER 2001 CLY G001864 

THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

CURRENCY cuk~ 
AM-= GAIN/Loss TILANSACTION DESCRIPTION 

IT INTEREST RECEIVED 
PAYMENT PER 100 18-MAR-01 TO 17-APO-01 

13 INTEREST SOLD 
PAYMENT PERIOD 18-AM-01 TO 29-AN-01 

COPE1CO UP FOG 98-A CL A-3 
5 760% 86/1512001 On 07,15/90 IT INTEREST RECEI VED 
PAYMENT PERIOD 15-OCT-00 TO 14-MV-00 

IT INTEREST RECEIVED 
PAYMENT PERIOD 15-NDY-00 TO 14-MC-00 

IT INTEREST RE~CEIVED 
PAYMENT PERIOD 15-MC-00 In 14-JM-01 

IT INTEREEST RECEIVED 
PAYMENT PERIOD 15-JAM-01 TO 14-M-01 

IT IMMIZEST RECEIVED 
PAYMENT PER IUD 15-M-01 TO 14-NAR -01 

CS FIRST MTGW MID CORP 
6 400% 41/17/2635 00 12/11/97 IT INTEREST RECEIVED 
PAYMENT PERIOD 11-OCT-00 To 10-MV-00 

IT I1WMREST RECEIVED 
PAYMENT PEIRIOD 11-MV-00 TO 20- MC-04 

PAYMENT PER IUD 11-DEC-00 TO 10-J 
IT_ INTEREST RECEIVED 
AN 41 

IT INTEREST RECEIVED 
PAYMENT PER IUD ll-JM-92 TO 10-FED-01 

17-MV-00 149 78 149 75 

18-MC-00 146 79 146 79 

19-JAN-01 144 40 144 40 

21-FEB-01 142 56 142 36 

Mellon Trust' 
Boston Safe Deposit and Truat Company 

PAVVEN71 TRADE DAM SETTLE DAM 
EFFUTIVE BASE VAL UE OF BASE VALUE OF 

AMOUNT RECEIVED 

IS-MC-00 175 75 175 75 

Ifi-JAM- 01 175 75 175 75 

134TB-ol 175 75 175 75 

U-FES-01 132 32 IS2 32 

10-AN-01 fil so- 69 So- 

I5-QCT-4I 11543 IS I'sAl IS 

PAYMENT1 TRADE DATE SETTLE DAM 
EFFECTIVE USE VALM OF BASE VALUE OF 
DAM ANo~ RECEIVEM AdMi-ELEGUM 

la-APR-01 474 .67 474 67 

n-APR-01 iav a7 189 87 

15-NOV-00 60 10 40 10 

15-DEC-00 31 01 31 01 

16-JAH-61 = 40 = 40 

15-FEB-01 14 00 14 00 

is~-Qi S 92 5 92 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
xwrRAPJAQ& 

FOR THE PERIOD 01 WYEPMR 2000 THItMGH 31 OCTOBER 2001 
THE L. Y ..TI. 
CONSOLIDATED PORTFOLIOS 

CMRENXT CURRENCY 
law-Lm GAINILOW 

TRAN 
2= TRANSACTION DESCRIPTION 

IT INTEREST REMIM 
PANIKEWT PER 100 11-FEB-01 TO 16-NAR- 01 

IT INTERIEST RECEI~ 
PAYPENT PERIM II-W-01 TO 10-APR_ @I 

I 
T IXTEIffST RECEI~ 

PAYPIENT PERIOD 11-APR-01 TO 10-.Y-01 

is INTERM SOLD 
PAYPENT PERIOD 11-JM-QL TO 19-JM-01 

IT INTEREST RECEI WED) 
PAYNIENT PEIt 100 11-MY-01 TO 10-JW-61 

CS FIRST BOSTON WO GEM COUP 
A 520% 01/17/2035 DD IV 11197 IT INTEREST RECEI 
PAYNIENIT PER 100 11-OCT -00 TO 10-MM-01 

IT INTEREST RECEI WD 
PAYPEN1` PER 100 II-NOY-00 TO 

10_DEC _00 

IT INTEREST RECEIWO 
PAYPIEWT PER 100 11-CM -00 TO 10-JM-01 

IT INTEREST RECEIYED 
PAYIKENT PER 100 11-JM-01 TO 10-FEB

. 
11 

IT INTIOREST RECEIWED 
PANINENT PEIZ 100 11-M-61 TO L*-NAR_ 41 

IT I~T RECEIM 
PATIENT PER IDD II-XAR-01 TO 10-AM-01 

17-~-00 190 17 190 17 

ia-DEC-40 190 17 Ila 17 

17-JM-01 110 17 190 17 

20-M-01 190 17 190 17 

19-W-01 190 17 198 17 

17-AM-01 190 17 190 17 

RM DAM 22-N[W-01 
PAUE 18 
MZ201 

INTEREST EARNED 
FOR THE PERIOD 01 NOVENBER 2000 ~OMH 31 OCTOBER 2001 CLY G001040 

THE CLAY FOLINDATION 
CONSOLIDATED PORTFOLIDS 

CURRENCY CLIRRENCY 
AM-= GAIN/LOSS 

TRAN 
SECURITY DESCRIPTION = TRANSACTION DESCRIPTION 

IT INTERIST' RECEIYED 
PAYIIENT PERIOD 11-AM-01 M 10-MY-61 

is INTEREST 500 
PAYNENT PERIOD 11-MY-11 TO 23-IiAY-01 

CREDIT SUISSE FIRST 98-CL A 1A 
4 260% 12/17/2007 DO 06/11/9a IT INTEREST RECEI YED 
PAYWENT PERIOD II-OCT -00 TO 10-NOW-00 

IT INTEREST RECEI YED 
PAY!PENIT PER IOD 11-NW-80 TO 10-BEC-00 

IT INTEREST REX3EIWED 
PAYIENIT PER IOD 11-MC-00 TO 10-JM-01 

IT INTEREST RECEIYE]) 
PAYPENT M IOD 11-JM-11 TO 10-M -01 

IT INTEREST RECEIWD 
PAYNENT PER IOD 11-M -01 TO 10-PAR-01 

IT INTEREST RECEIYED 
PAY?TENT PEIt IOD 11-APR-11 TO 10-MY-01 

is INTEREST SOLD 
PAYNENT PERIOD 11-MY-81 TO 23-MY-01 

IT INTEREST RECEIYED 
PAYPENT PER IOU 1I-KA2-II TO 10-AM-01 

CREDIT SUISSE " 01-Ml Ct A 3 
6 Ban iVia/zaio OD avoual 18 1 WMAEST SOMHT 
PAYWEWT PERIOD 01-JM-01 TO 24-JM-01 

20-J~ 01 340 27- 340 27- 

@ Mellon Trusts'A 
Bwwn Safe Depmt And Trust Company 

PAYPIEWT/ TRADE DATE SETTLE DAM 
EFFECTIvE BASE VALW W BASE VALUE OF 
DAM ANCLINT RECEIWFb 

19-iiAR-01 140 31 140 31 

17-AN-01 137 07 137 07 

17-MY-01 134 98 134 98 

18-j~ 41 59 74 39 74 

23-JM-01 132 as 132 as 

RIJN DAM 22-MV-01 
PAZE 

1 
7 

K25201 

PAYNENT/ TRADE DAM SETTLE DAM 
EFFECTIYE BASE VALUE OF DAM VALM OF 
DAM MOUNT RECEIvED AMOUNT REMIYED 

17-KAY-01 110 17 190 17 

21 -KAY-01 62 41 az 41 

17-MV-00 427 96 427 16 

IS-DEC-00 424 82 424 62 

15-JAN- 01 421 19 421 19 

20-FEB-01 4ia oo 418 Do 

19-KAJZ -01 414 so 414 a@ 

17-MY-01 406 91 406 91 

21 ~Y-01 174 04 174 04 

24-ilAY-01 410 17 410 17 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
T.XeAFUJM 

FOR THE PERIOD 01 ~ER 2090 THRUM 31 OCTOBER 2001 

RUN DATE 22-NOW-01 
OAGIE is 
.nzgl CLV 

"OVOO ~ CLAY F..ATI.1 
CONSOLIDATED MTFOLI DS 

CURRENCV CURRENCY 
I&LELLM 

TRAN 
UK TRANSACTION DESCR 

TO INTEREST BOUGHT 
PAY~ PERIOD 01-JUN-01 To 24-JM-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD OI-JUN-OI W 3O-JW-Qj 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-JM-91 TO 31-JUL 

- 
01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-AW-03 To 31-Aw_ 01 

IT INTEREST RECEIVED 
PAYMENT' PERIOD 01-SEP-01 TO 30-SEP_ 01 
DLJ HTG ACCEP 94-Wll CL A-I 
a IOQX 06/15/2094 IT Ih(nEkEST RECEIVED 
PAYNNT PERIOD QI-OcT-OO Im 3I-OCT-OO 

17 INTEREST RECEIVED 
PAYMENT PERIOD QI-NOV-OO TO 30-NOW-00 

IT INTEREST RECEIVED 
PAY?M1fT PER 100 01-DEC-00 TO 31-MC-00 

IT INTEREST RECEIVED 
PA~ PERIOD 01-JM-01 TO 31-JM-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 41-M-01 TO W-FEB-01 

IT I~REST RECEIVED 
PAYNEIT" PER Too 01-HAR-01 TO 3I-KAR_ 01 

20-NOW-DO 164 95 164 93 

16-JAH-01 173 72 173 72 

is-im-01 142 86 162 86 

20-M-01 162 0 162 35 

19-HAX-91 162 83 ifil 63 

18-AM-01 161 31 161 31 

9 

INI'EREST EARNED 
FM THE PERIOD 01 NOVEMBER 2000 ~OUW 31 OCTOBER 2001 CLY 0001000 

THE CLAY FOLUDATION 
CONSOLIDATED PORT~OLIOS 

IRAN 
SECURIW DESCRIPTION = MANSACJ10% DESCRIPTION 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-AM-01 TO 30-APK- 01 

IT I~EST RECEIVED 
PAYPIEWT PERIOD 01-MY-01 M 31-MY-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-JM-01 TO 50-jm_ G 

IT INTEREST RECEIVED 
PAYMENT` PERIOD 01-JM-01 In u-JUL-01 

17 INTEREST RECEIVED 
PAVPEOWT PUT= GI-A~01 To 31-Am_ 01 

DAIKLERCMYSLU AM 01-C A4 
4 630X 12/061200b DD 09/13/01 Ib INIIEREST BOUGHT 

PAYMENT PERIOD 15-SEP-01 TO 17-SEP-01 

PAYMENT PER IUD 13-SEP-01 TO 03- 
IT_ INTEREST ~EIVEII 

OCT 01 

DAIMLER CHRYSLER HLW COUP W 
a SOOX 01/1812031 Do *I/la/01 is INTEREST SOLD 
PAYMENT PERIOD Is-JM-01 To @I-FM-OL 

DEERE a ca SO UcXS 
6 $SOX 10/011202a OD 10/06/98 13 1 W71TREST SOLD 
PAYMENT PERIOD 01-C=-OO TO ~-DEC-00 

DEERE a co DEB 
8 1102 05/15/2050 DO 05/01/00 IT I NIEREST RECIZIVED 
PAYNENT PUT= IS-MY-01 TO 14-MOV-04 

CURRENCY CLIRRENCY 
GAINfLCSS 

IS-MV-00 573 00 575 00 

0 

@ Mellon Trust' 
Boston S&fe Dopmt =d Tmrt Company 

PAYPIENT/ TRADE DAIE SETTLE DAM 
EFFECTIVE BASE VALW OF BASE VALUE OF 
--2&Z- &MUbff-ALM= AMOLOfT RECEIVED 

zo-im-01 255 20- ;Z55 zo- 

la-im-ci 744 33 744 33 

20-AUG-01 744 33 744 33 

18-SEP-01 744 33 744 33 

IB-OCT-Q1 744 33 744 33 

PAYKENTI TRADE DATE SETTLE DATE 
EFFECTIVE BASE VALUE OF BASE VALUE OF 
DAM AM(HJWT RFCFI VED A"OUNT RECE I YET) 

18-MY-01 160 71 160 79 

18-JUN-41 ISz is 132 93 

18-JM-ol 49 76 41 76 

21-AW-01 42 57 42 57 

15-Sf:P-01 2 00 1 00 

06-WP-01 SO 59- SO 39-

09-OCT-01 177 48 177 " 

27-M-01 67S 20 675 25 

20-MC-00 1 .131 so 1,159 90 

RM DATE 22-MY-01 
PAGE 21 P~2 ., 



RUN DATE n-mov-01 
PhAE 21 
H1252;I 

CURRENCY CURRENCY 
BASE COST GAIN/Loss 

@ Mellon Trust' 
Boston. Safe Deposit and T~ Cmpmy 

CLAY FOUNDATION, INC. 
65-0670193 

MELLON STATEMENT #3 
Im9AKIA, 

FOR THE PERIOD 01 NOWEXRER 2100 THROUM 31 OCTOBER 2001 CLY 
Goo . . a THE CIA' I.-MATION 

CONSOLIDATED PORTFOLIOS 

TRAW 
SECURITY DESCRIPTION = TRANSACTION rmscRiPTI 

I 
S INTEREST SOLD 

PAYPIENT PERIOD 15-NOV-10 TO 20-VEC-00 

VEU~ BK FIML DISC 
83/16/2011 IT INTERJEST REMVED 
PAYNEXT PERIOD 14-FED-81 TO 15~1-01 
OUETSCHE BJ( PIK DISC 
wIV2811 IT INTEREST RECEIVED 
PAYNEWT PERIOD 22~-01 TO II-APR-01 

DEUTSCHE W FINL DISC 
15/24/2011 IT INTERIEST RECEIVED 
PAVNENT PERtIm IB-APR-01 TtI I3-NAY-QI 

DEUTSCHE TD-EKM INT. 
6 25QX 06/15/2030 DO 07/06/00 13 INTEREST SOLD 
PAVREWT PERIOD 16-JM-40 TO 47-DEC-00 

C%3(IA OELAkARE DZSC 
07/16/Zffl IT INTEREST RECEIVED 
Phypg~ PERIOD 19-KAR-41 To IS-JUL-41 

DILLMDS INC 
5 71QZ lilts/2001 m 11/0,11a IT INTEREST R=EIVED 
PAYFR~ PERIOD IS-KAV-40 TO 14-mov-00 

is INTEREST SOLI) 
PAYK10TT PERIOD IS-NDV-00 TO 39-~01 
"Ic REHIC III 1196-Cl Ct 1-4 
6 750% 03/:15/202& no IVOI/96 IT INT13CEST RECEIVED 
PAYKEWT PERIOD 41-DCT-40 TO 31-CICT-08 

27-RCY-00 64 14 64 14 

INTEREST EARNED 
MY Goolm FOR THE PERIOD 01 NOVEKBER 2900 THROUGH 31 OCTOBER 2001 
THE CLAY FO 'MATION 
CONSOLIDATED PORTFOLIOS 

PAV~/ TL&DE DATE SETTLE DATE 
MAN EFFECTIVE BASE VALLIE OF BASE VALUE OF 

SEMURITY DESCRIPTION 2= TRANSACTION DESCRIPTION --2&m-- mmm-== affmaLsEm= 

IT JHTEREST RECEIVED 26-DEZ-41 62 95 fil 95 
PAYNENT PERIOD 01-HOV-00 TO 50-NOV-10 

is INTEREST SOLD U-DEC-04 57 Z3 57 23 
PAYNENT PERIM 0)-WC~00 TO 24-MC-60 

mom CONRUNS Im SR WT 14" 
11 6Z5X 67/15/2010 DD 07/96/04 13 INTEREST SOUGHT 16-MY-00 653 91- 6S3 .91- 
PAYHW PERIOD 13-JUL-00 TO 21-NOV-00 

IT INTEREST RECEIVED IS-JAN-01 915 .47 913 47 
PAYNENT PERIM 13-JM-00 TO 14-JM-01 

EMOUS CMKWICATMS SR. w 
11 6a% 07/15/Z§10 OR 47/04/08 IS INTEREST SOLD 01 -NAY-01 342 50 542 50 
PAYKEWT PERIM IS-JAH-01 TO 06-MV-81 

FEDERAL HOPE LA U CONS BOB 
6.601% avol/2081 DO 02/09ioo IT INTEREST RECEIVEZ) 09-M-01 us go "a Do 
PAYNEWT PERIM 09-AU2-00 TO 08-FEB-01 

FEDERAL HOPM Lu UK CONS BVS 
6 445X OVI&/Zool Do OV14/09 IT IW~T RECEIVED 16-FES-01 961 75 969 is 
PAYNEWT PERIOD 16-AM-06 TO 15-FEB-01 

FEDERAL NONE LN U CONS BOB 
6 508% 04/26/2001 DD 01126/00 IT INTEREST REMIVED 26-APR-01 2,604.90 21600 go 
PAYKENT PERIM JG-OCT-00 TO ZS-APR-01 

FEDERAL NONE LN K CMS BOB 
4 6752 01/26/2901 DD 01/27/19 IT INTEREST RECEIVED 26-JAN-01 975 00 175 Do 
PAYNENT PERIOD Zfi-JUL-00 TO Z-JM-61 

FEDERAL FAStX = U CONS SYSTEN 
NAT 01/0212001 IT IN713LEST ~JVEII 92-JAH- 01 7'Iaq 65 7 .169 63 
PAYNENT PERIM 19-JM-69 TO 01-JAH-01 

CURRENCY CURRENCY 
BASE MST GAIN/LOSS 

PAYMENT/ TRADE DATE SETTLE DATE 
EFFECTIVE BASE VALUE OF BASE VALUE OF 
-2alL--- mmUNT g5mlygo 

la-mc-so 162 so 162 op 

16 -NAR-01 11517 31 11517 31 

12-AM-01 746.28 746 20 

14-MY-01 921 96 . 921 .96 

05-DEC-00 870 a, 87t 83 

14-JUL-01 1 .166 20 1 .166 29 

IS-HOW-81 I.IS& go 11158 go 

26-JAN-01 4&a.93 "8.93 

RUN DATE 22-NDV-41 
PAGE 22 
K25281 



@ Mellon Trust' 
Bastan Safe Deposit axid Trwt Comp=y 

CLAY FOUNDATION, INC . 
55-0670193 

MELLON STATEMENT #3 
PART IV 

INTEREST EARNED 
FOR TNIE PERIOD 61 NOVEMBER 2000 THRO" 51 OCTOBER 2051 MY coolood 

THE CLAY FOLINDATION 
CONSOLIDATED PORTFOLIOS 

C~ CURplNCv 
BASE. COST GAIN/tOSS 

TRAM 
SEEMIT' ~CRIPTIOH pm TuxmsA~Ivw umminlam 

FEIXERAL FARM 
CR 5K CONS SYSTE" MAT 02/22/2001 IT INTEREST RECEIVED 

PAYMENT PERIOD 23-M-06 TO 21-FEB-01 

FEDEM FARM CR BK CONS SYSTEM 
MAT 42/012901 IT INTEREST R=IVED 
PAYMENT PERIM 05-KAR-Of TO 22-FU-91 

FEDERAL HOW LN BX CONS DISC 
MAT 01/12/2001 IT INTEREST REXXIVED 
PAYMENT PIERIOD 19-JAN-04 TO 11-JM-41 
FEDEM HOME LN IX COM DISC M 
MAT 17/13/2001 IT INTERIBIT REICEIVED 
PAYMENT PERIOD 11-JAM- 01 TO 12-JM-02 
FEDERAL HOW LN KTO Cn) DISC 
MAT W26/01 IT INTEREST ~IVED 
PAYMENT PERIM Zi-APR-01 TO ZS-APR-01 

FEDERAL NOW LN KID CORP Dl= 
MAT IfilIV2001 IT INTERICST WCEIVEI) 
PAYMENT PERIOD IZ-J~ 01 TO 11-JW-01 

FEDERAL HOME LN KID CORP VM 
5 23 OX 01115/2006 00 01/16101 is I HTEREIST SOLD 
PAYMENT PERIOD Ifi-JAM-01 TO ZI-JM-01 

IS INTEREST SOLD 
PAYMENT PER 100 16-JAN-01 To 25-JUM-91 

is I NTEREST SOL11 
PAYMENT PER I= 16-JAN- 01 TO 13-JM-11 

zl-j~el 1 .474 75 1,478 73 

26-JUN-01 2.029 .56 2 .020 SA 

10-JUL-01 40 71 do 71 

0 

INTEREST EARNED 
FOR THE PERIM 01 NOVEMBER ZOOO THROUGH 31 OCTOBER 2001 MY 0001000 

THE MAY FOUNDATION 
CONSOLIDAMD PORTFOLIOS 

C~ CURRENCY 
A&V-= GAIN/Lms 

TRAM 
2= TRANSACTION DESCRI TOW 

IT INTEREST RECEIVEII 
PAYMENT PERIOD 16-JM-ol To 14-im-41 

FEDERAL NOW LN MTO CORP DIMS 
3 ZS0Z 02/15/2004 00 02/13102 IS INTERIEST SOLD 
PAYMENT PERIM 15-FEB-01 TO 14-MY-01 

13 INTEREST ACH=NT 
PAYMENT PERIOD 15-FEb-01 TO 11-JM-91 

IT TWERM RECEIVED 
PAYMENT PERIM 15-M-01 To 14-A~01 

FEDERAL HOPE LN MTG CORP OEIBS 
5 QGRX 65115/2004 0 05/13/01 15 INTEREST SOLD 
PAYMIDIT PERIM IS-MAY-01 TO 11-JUL-01 

FEDERAL HOME LN KID CORP DOW 
S 500Z 27/IS/2006 OD 07116101 is INTEREST SOLD 
PAYMENT PERIOD 16-JM-01 " 51-JUL.41 

10 INTEREST SOLIGHT 
PAYMENT PERIOD 16-JUL-01 TO IS-A~fl 

15 INTEREST SCLEKT 
PAYMENT Pl:RIM it-JUL-91 TO IA-A~ al 

is I wTExjCST SOLD 
PAYMENT PERIOD 26-JM-01 To 20-AUG- 01 

is IMTERE~ SMIGHT 
PAYMENT PERIOD Ifi-JuL-01 TO 11-SEp-41 

is INTERE:ST SOLD 
PAYME31r PERIM 16-~-Gj TO 24-~*l 

27-JUL-01 595 83 S93 63 

lf~ al 1,462 Da- 1,442 .0o- 

14~AUQ-ol w 61- " 61- 

17~~01 11390 IS 11312 " 

07-SEP-01 2 .546 73- 2,566 73- 

18-SEP-41 31215 29 3,20 29 

PAYMENT/ TRADE DATE SETTLE DAM 
EFFECTIVE BASE: VALUE OF BASE VALUE OF 
DATE AMURT REmEtvEll 

22-m-61 1,849 32 1 .319 32 

23-FE~fl 3,BS4.17 3,aS4 17 

12-JAN- 01 26 .921 90 26 .921 90 

13-JM-ol 1,042.65 1.042 63 

26-APR-01 25.1S6 .40 zs,156 40 

30 37 SGS 57 

RUN CAM 22-NOV-01 
PACE 23 MUZOI 

PAYMENT/ TRADE DATE SETTLE DATE 
EFFECTIVE BASE VALUE OF BASE VALUE OF 
-ahm- AmovgT RECEIVED AK)WT RECEIVED 

16-JM-01 7 .361 .17 71309 17 

ll~v-ol 656 23 656 .23 

ii-im-ol 1,071 09- i .on aq- 

13-A~ ol 1 .312 .54 1,312 34 

11-JUL-01 395 83 393 63 

RUN DAM 
n-NCA`-4I PAGE 24 

~01 



Mellon Trust' CLAY FOUNDATION, INC. 
B~on Safe Deposit and Trust Compa" 5"670193 

MELLON STATEMENT #3 
ImnRAUpmIm 

CLY GOOIQOO FOR PERIOD Ol ~ER 2000 TN,O,UN 31 ~OMN 2001 
THE CLAY FOUNDATION 
CONSOLIDAMD PORTFOLIOS 

PAYMENT/ MADE DAM SETTLE DAM 
TRAM EFFECTIVE BASE VALM OF BASE VALM UP 

SECMITY M~CRIPTION TRANSACTION DESCRIPTION DAM APQW REMIVEI) AMOlINT RFCElYEl) 

PAYMENT PER IOD 16-JM -01 TO 27- 
lb- INTEREST aa~ 21-SEP-01 5 .630 Do- S .830 Of- 
MP 01 

IS INTEREST SULU 01-OU-01 2,979 17 2 .979 17 
PAYMENT PERIOD 16-JM-01 TO 

03_DCT_01 

FHLMC R~ W 
5 500% 09/IS/2011 DO 09/0/01 IS INTEREST SOLD 02-OCT-01 110 OR Ila 00 
PAYMENT PERIOD n-SEP-01 TO 02-on-61 

IN INTEREST BONICRIT 09-OCT-01 233 7S- 233 75- 
PAYMENT PERIOD 25-~-Ol TO II-OCT-01 

IS INTERJE!IT WW 30-OV-01 495 00 495 00 
PAYMENT PER IOD ZS-SEP-01 TO 3O-CCT-DI 

FEDERAL NATL Wo AM DISCOMIT 
MAT 05/14/2001 IT INTEREST RECEIVIEZ) 14-MY-01 2,040 00 2,040 00 
PAYMENT PEII 100 IS-MAR -01 TO 13-MY-01 

FEDERAL MAIL WO AM REDS 
7 ZSOX 01115/2010 DO I/l4f2OOO IN INTEREST BOLIGI-7 ZS-OCT-00 2,557 64- 2,5S7 64- 
PAYMENT PER IOD 13-JUL-00 TO 21 -MOV-00 

IB IMMJUEST botm;KT U-OCT-00 3.324 13- 3 .324 .13- 
PAYMENT PER IOD IS-JUL-00 TO 21 -MOV-10 

is INTEREST SOLD 04-DEC-00 31524 31 3,324 31 
PAYMENT PER IUD IS-JUL-00 TO 04-DEC-00 

IN INMEST BOtxHT 20-MC-00 3,242 36- 3,242 3b- 
PAYMENT PERIOD 15-JM-00 TO U-MC-00 

IT INTEREST RECEIVED 16-JAM-Ol 7,431 Z5 7,431 25 
PAYMENT PERIOD 15-JUL-00 TO 14-JM-01 

RM DAM 22-MOY-Ol 
PAM 25 
M25201 

CURRENCY CLRRENCY 
GAINILOSS 

RM DAM 22-MV-01 
PAM 26 
M23241 

INTEREST EARMED 
FOR THE PERIOD 01 NOVEKBM 2090 THROUGH 31 OCTOBER 2001 CLV GOOIOO1 

THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

CmREXCV CMEWICY 
Aug-= OAIN/LOSS 

TRAM 
SECLIRITY DESCRIPTION = MANSACTION DESMIPTION 

is INTEREST SOLD 
PAYMENT PERIOD 15-JM-61 TO 24-JM-01 

IT IMTIER~r ~CEIVED 
PAYMENT PERIOD 15-JM-01 TO 14-JUL-61 

is INTEREST SOLD 
PAYMENT PER IOD 15-JUL-91 TO 26-JUL-01 
FIEDERAL MATI. MM ASSN DEIN3 
6 6 ZSZ 11/15/2010 DO 11103/00 13 INTEREST BDUGW 
PAYMENT PERIOD 15-MV-01 TO 26-FEB-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 15-MV-01 TO 14-MV-01 

IS INTEREST SULD 
PAYMENT M IDD 15-MY-01 TO 24-JM-01 

FEDERAL MATL WO AM DENS 
6 000% 12/lS/2013 DO 22166/00 is INTEREST MUCIff 
PAYMENT PERIOD IS-DEC-09 TO IS-F13-01 

13 INTEREST WUGKr 
PAYMENT PERIOD 15-MC-08 TO 26-FED-01 

19 INTEREST BOLAGHT 
PAYMENT PER IOD 15-MC-00 TO I&-KAJt -01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 15-DEC-00 TO 14-JM-01 

is INTEJOEST SOLD 
PAYMENT PERIOD 15-JM-01 TO 21-J~01 

09-FED-11 660 Do- 660 DO- 

22-FEB-01 855 63- M 93- 

14-MAR-61 2 .138 37- 2,188 37- 

IS-im-al 7,947 SO 7,947 SO 

21-im-al 297 50 297 50 

PAYMENT/ MADE DATE SETTLE DAM 
EFFECTIVE BASE VALUE OF BASE VALUE OF 

AMOUNT RECEI VED AMOWI RECEIVED 

2,153 56 21m 56 

16-JM-ol 41ars 73 4,893 75 

26-JM-41 326 25 326 Z5 

n-m-el 1,543 65- 1 .363 65- 

13-MY-01 21296 67 2,296 47 

20-JM-01 475 47 478 47 



@ Mellon Trust" 
B~n Safe Depwit and T~t C=p=y 

CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
I.m~jm 

FOR THE PERIOD *I NUVE~Ea 2000 ~OUM 31 OCTOBER 2001 CLI 
DOW" T14E CLAY FOUNDATION 

CONSOLIDATED PORTFOLIOS 

WAN 
SECURM DESCRIPTION Q= MANSACTION DESCRIPTION 

FNPA STU REKIC PfT 1999-19 m 

I 
SOO), a 

41n 

' 
2 a, 3 IT INTEREST REMIVEI) 

'AYHEN7 POOR 100 OI-OCT-00 TO 31-OCT-00 

IT INTEREST RECEI VED 
PAVVIENT PERIOD OI-HOV-00 TO 

3@_WV_O@ 

IT INTEREST REMS VED 
PAYNENT PE210D 01-OEC-00 TO 31-DEC-00 

IS INTEREST SOLD 
PAYNENT PER IDD 01-M-11 TO 13-m_ 01 

IT INTEREST RECEIVED 
PANNENT PERIOD 01-JM-01 TO 31-JM-01 

FNKA POOL 00535996 
7 SOOX 05/9112031 DO 05/01/01 18 INTEREST BOLGKT 
PAV~ PER 100 01-MY-01 TO 17-MY-01 

I 
T INTEREST RECEIVED 

PAYNENT PERIOD 01-MY-01 TO 31 v 
_ 
01 

IT INTEREST UMIVEI) 
PAYtIENT PER IOD 01-JM-01 TO 34-J~91 

IT INTEREST REM IVED 
PAYPENT PERIOD 01-JM-01 TO 31-JUL-01 

IT INTEREST RECEIVED 
PAYNIE41' PER IOD DI-AW-01 TO 31-AUG-01 

17 INTEREST RECEIVED 
PAYNIENT PE]t IUD OI-SEP-11 TO 30-SEP-01 

CURRENCY CLIRRENCY 
BAWLS= GAIN/LOSS 

16-MV-01 2.975 42- 2,975 42- 

25-im-41 sloo 00 slob Do 

o-im-01 4.710 30 4 .960 30 

27-AM-01 4,731 37 4,731 57 

n-SEP-01 4,517 03 4 .517 03 

25-~-Ol 4,250.3s 41258 as 

INTEREST EARNED 
CLY GOO1000 FOR ~c PERIOD al NOVENSER 2040 TIARGtIGH 31 OCTOBER 2001 
TIIE CLAY FD~ATION 
CONSOLIDATED PORTFOLIOS 

PAYNENT/ WAVE DAM SETTLE DATE 
WAN EFFECTIVE BASE VALUE W BASE VALUE OF 

T -0 2= ~AMON DESCRIPTION _2&M_ AN()UNT RECEIVED AMOUNT RECEIVED 

IS INTEREST SOLD 26 -OCT-01 4 .070 36 4,070 36 
PAYNENT PERIOD 01-OU-01 TO 30-OCT-01 

FINDERAMD DEPT STORES SR NT 
8 125X 10/15/2002 DD 10106/95 17 INTEREST REMIVIU) 11-AM-41 I .aze 13 1,825 15 
PAYNENT PERIOD 15-OV-00 TO 14-APR-01 

IT INTEREST RECEI VEI) 15-OCT-61 1 .828 13 i,ao 13 
PAYNENT PERIOD 15-AM-01 TO 14-OCT-01 

FEDERAMD DEPT STORES SR NT 
8 SOOX 06/01/201D DID DI/06100 IT INTEREST RECEIVED OI-DEC-00 2,065 97 2,015 97 
PAYNENT PERIOD 06-JW-10 TO 30-MV-00 

IS I NTEREST SOLD 22-NAR-01 1,093 56 11095 36 
PAYPENT PERIOD 01-VU-04 TO 21-HAR-01 

IT INTEREST RECEIVED 41-JUN-01 4 o 00 425 00 
PAYPIENT PERIOD 01-M-08 TO 31-MY-01 

FINOVA CAP CUP NTS 
7 125% OS/171ZO04 DO 05/14197 IT INTEREST RECEIVED IS-NOV-00 2,137 30 2,237 SO 
PAVXERT PERIOD IS-NAY-OO TO 14-NOV-00 

IS INTEREST SOLD 11-DEC-00 344 .3a 344 M 
PAYNENT PERIOD 15-MV-00 TO 13-DEC-00 

FIRST BROS CI A-1 
7 ISOX 04/la/2029 OD 05101197 IT INTEREST RECEIVE13 20-MV-09 101 11 101 61 
PAYNENT PER IOD 01-OU-04 TO 31-OCT-00 

IT INTEREST 11CEIVED I11-DEC-Oa 100 IQ IQ& IQ 
PAVNENT PERIOD 01-MY-40 TO 34-MV-40 

CURRENCY CURRENCY 
BASE COST GAIN/lOSS 

PA~/ TRADE DAM SETTLE DAM 
EFFECTIVE BASE VALUE OF BASE VALM OF 
-9&7- ANOUNT RECEIVED AMOUNT RECEIVED 

27-MOV-00 211 17 216 67 

26-=-04 216 67 216 17 

23-JAN-01 211 17 216 17 

09-FEB-01 93 87 93 a7 

21-FEB-01 216 67 211 47 

RUN DAM 22-MV-01 
PAGE 

27 

K25201 

RUN DAM 22-MV-01 
PAGE 25 
~201 



@ Mellon Trust"' CLAY FOUNDATION, INC . 
Bwll SO, Depamut and T~ Crapaxty 55-0670193 

MELLON STATEMENT #3 
Iwr"%~: 

CLY G661000 FOR TIIE PERIOD 01 spGVEIqgER 2000 ~GUGH 31 ~OBER 2001 
~ CLAY FOUsIDATION 
COsCIOL JDATED P02TFOLIOS 

PA~f TRADE DATE SETTLE DATE 
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF 
= TRANSACTION DESCRIPTI DAM AMO~ RECEIVED AMOUVT REMI VED 

IT J~T RECEIVEI) la-j~ 01 96 22 94 12 
PAYMN'T PERIOD 01-DEC-00 TO 31-DEC-00 

IT J~ST REM I VED 20-F13-01 113 34 113 34 
PAYNENT PERIOD 01-JM-01 TO 31-JAH-01 

IT_ IN[TEREST RECEIVEI~ 19-HAR-61 113 20 113 20 
PAYNDFT PER IOD 81-FEB-01 TO 26-FEB OL 

IT JWTERFST REEEIVED 10-AM-01 aa at 88 
PAYPIEW PERIOD 01-KAR -01 TO 31~-01 

IT INTEREST RECEIVED 18-MY-01 87 62 87 62 
PA~ PERIOD 01-APR-01 TO 30-AM-01 

is I~ OLD 24-MY-01 84 is 84 18 
PAY~ PERIOD 01-MY-91 TO 29-MY-01 

15 J~ST BOUGRFT 24-MV-01 84 is- 64 18- 
PAYP~ PEIt 100 01-MV-01 TO 29-MY-01 

is INTIMEST SOLD 24-MY-01 84 is 64 18 
PAY~ PERIOD 41-MY-01 TO 29-MY-01 

FWD " M BDS 
7 708% 05/15/2017 00 05/13197 IT I~T RECEIVED 13-NM-oo 1,540 00 1 .540 go 
PAYMENT PERIOD 15-MY-00 TO 14-MV-00 

IS I I OLD 26-~-01 906 at 906 89 
PA~ PERIOD IS-MV-00 TO 25-FEB-01 

FWD M CD DEL ED 
6 375% 02/0112029 DD 02/09199 IT INTEREST RECEIVED 11-M-01 637 50 657 SO 
PAV~ PERIOD 41-AM-00 TO 31-JM-01 

CURRENCY CuRREmcv 
RASE COST GAINILOSS 

INTEREST EARNED 
FOR TtIE PERIOD 01 NOVE~BE]t 2000 ~GUGH 31 OCTOBER 2001 CLV 6041000 

THE CLAY FOUIO)ATIGN 
CtDISOLIDATED PORTFOLIOS 

CURREIVCY CURRE1wCY 
BASE MST GAINILOSS 

TRAN 
SECURITY DESCRIPTION - a= TRAMACTION DESCRIPTION 

IS IsITEREST SOLD 
PAYP~ PERIOD 81-FE31-01 TO 28-F13-01 

FWD XTR CO DEL GLOBAL 
7 450% 07/14/2031 DD *7/16/99 1b INTEREST BOUGHT 
PAYPOff PERIOD 16-JM-01 TO 24-OCT-01 

FORD M CR CO DISC 
1211212000 IT 11VTEREST RECEIVED 
PAYME]VT PER 100 10-MV-00 TO 11-DEC-aD 

FORD m m m DIU 
01112/2001 IT INTEREST RECEIVED 
PAV~ PER IDD 13-MV-00 TO 11-JM-01 

mp KTR a CO DISC 
05,16/2061 IT IbITEREST RECEIVED 
PAYMNT PERIOD 01-FES-01 TO IS-KAR -01 

FORD M CR CO GBL LAMPUUUX 
7 $73% 06/15/2010 00 26114/00 IT 1~ RECEIVED 
PAV~ PER JOB 15-JUM-00 TO 14-=-ab 

IS I~EST SOLD 
PAV~ PERIOD 15-MC-00 TO 25-FE3-01 

BE CAP M SVC3 94-5 CL At 
6 SOOZ 02/ ZS/2024 IT INTEREST RECEIVED 
PAV~ PERIOD 01-CM-00 TO 31-GC7-00 

BE CAP M SVCS 94-11 CL A-I 
6 OQ% 03/ ZS/2021 IT 111TERFST RECEI VED 
PAVMERT PERIOD 41-OCT-00 TO 31-OCT-00 

27-NM-oo 3 25 3 28 

RM DAM 22-MY-01 
PAM 24 
9~201 

PAV~/ TRADE DAM SETTLE DAM 
EFFECTIVE BASE VALUE OF BASE VALUE OF 
DAM AMOLNT RECET AMOUo(T RECEIVED 

2fi-FEB-61 Its 25 146 :LS 

Z2- GOT -01 409 73- 409 75- 

12-DEC-00 450 61 "a 69 

12-JM-01 1.375 Go 1,373 go 

16-KAR-01 879 60 819 60 

13-DM-Do 791 " 791 Sa 

26-M-01 332 50 352 50 

27-NOV-00 0 53 0 53 

RM DAMI U-NOV-41 
PAM 30 
~201 



@ mellon Trust sA 
Boston Safe Depcont And Trust Compmy 

CLAY FOUNDATION, INC. 
5"670193 

MELLON STATEMENT #3 
,N,jAFaJy 

FOR THE PERIM 01 NOVEMBER 2000 TVIRO" 31 OCTOBER Hal 
C'Y Do' .. . THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAN 
MCAl" MSMIPTION = TxgmsACTIgm D~l 

IT I~T RECEIVED 
PAYMENT PERIOD 01-1113V-10 TO 30-wv_ as 

IT INTEREST RECEIVED 
PAYMENT PERIM 01-DEC-00 TO 3I-OEC_ 00 

IT IMTIXEST RECEIVEM 
PAYMENT PERIOD 01-JAM-01 TO 31-jm_ 01 

IT INTE~T RECEIVED) 
PAYMENT PERIOD 01-FES-01 TO 25-FEB_ 01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 91-W-01 TO 31-MAR_ ol 

GRAC COPIL WO WC 97-CZ CL A-3 
6 546% 04/15/2027 DO 12/01/97 IT INTEREST RECEIVED 
PAYMENT PERIOD 41-OCT-11 TO 31-OCT-00 

I 
T IWTERZST RECEIVED 

PAYMENT PERIOD 01-MOV-01 n 31 .V_ so 

IT INTEREST RECEIVED 
PAYMENT PERIM 01-MC-00 TO 31-MC-00 

IT INTEREST RECEIVED 
PAYMENT PER 100 QI-JAM- 01 TO 31-JM-01 

IS X~T SOLD 
PAYMENT PERIOD Ql~-01 TO 21~_ ol 
GNMA, POOL 20780041 
9 SIOX 11/1512021 DO 01/01/93 IT INTEREST WECEIvEZ 

PAYMENT PERIOD 01-OCT-00 TO 31-0CT-09 

CMR~ C~ 
GAIN/LOSS 

11-mov-00 93 12 93 12 

INTEREST MWED 
CLV 0401000 FOR THE PERIOD 01 WOV~ 2000 ~OMH 31 OCTOBER 2011 
~ CLAY FOIJUDATION 
COMSOLIDAM PORTFOLIOS 

PAYMINtl TRADE DAM SET'TLE DAM 
Tom E~TIVE BASE VALISE W DAM VALM OF 

SECURITY DESCRIPTION =Z 7XANSACtION MSMIPTION _SAM_ AW2a_RL== AMOUNT RECEIVED 

IT IMMMIST RECEIVED IS-DEC-00 11 75 11 IS 
PAYMENT PERIOD 01-NOV-00 TO 30-WV-08 

IT INT~ REMIVED) 16-im-al 90 46 90 46 
PAYMENT PERIOD 41-MC-00 TO 31-DEC-00 

IT INTEREST RECEIVED ll~-Ol 89 08 as Do 
PAYMENT PERIOD 01-JM-01 TO 31-JM-01 

IT INTEREST RECEIVED 11-MAR-01 87 35 a7 SS 
PAVREW PERIM 01-FEB-02 TO 28-FES-01 

IT INTEREST RECEIVEI) 14-AM-01 a& 16 84 11 
PAYMENT PERIOD 01-14AR -41 TO 31-MAR 

_ 
01 

IT INTEREST ROXIVED 24-MY-01 a3 86 83 84 
PAYMENT PER100 01-AM-01 TO 30-Am 

_ 
ol 

I I 
INTEREST RECEIVED la-j~ as al 94 al 94 

PAYMENT PERIOD 01-MY-01 TO S1-.V_ 01 

IT INTEREST RECEIVEID 16-JM-ol so 23 80 23 
PAYMENT PERIM 01-JW-01 TO 50-im

. 
al 

IT INTERE= RECEIVED 1&-AM-91 77 86 77 66 
PAYMENT PERIOD 01-JM-01 TO 31-Jm 

_ 
@I 

IS INMRM 
SOLD 14-SFP-02 56 .23 51 23 

PAYMENT PER 100 01-~-01 TO 23- MP-01 

IT I~ RECEIVED 17-WP-02 75 64 75 L4 
PAYMENT PER 100 01-AM-01 TO 31-Am_ ol 

Isom POOL 10760 
1 
IS 

I Sall ds'15/2021 OD 01/01/95 IT INTEREST RECEIVE3) 11 -NOW-00 237 60 237 60 
PAYMENT PERIM 01-OC7-00 TO 31-OCT-06 

CURRENCY cm~ 
A&V-sm GAIN/LOSS 

PAYMENT/ TRADE DATE MTTLE DAM 
EFFECTIVE DAM VALM OF DAM VALLIE OF 
-DAM- AR0tPlT RECEIVED AMOLAIT RECEIVED 

26-PEC-96 2 57 2 57 

zS-im-ol 1 91 1 91 

26-FEB-01 1 29 1 29 

26-W-01 0 71 0 71 

ZS-APR-01 0 16 1 16 

15-MOV-00 300 94 300 94 

15-DEC-00 500 94 300 94 

16-JM-ol 300 94 300 94 

13-M-01 Sao 94 300 94 

22-FEB-01 zoo 85 210 8S 

RUN DATE 22-MOV-01 
PAM 1 
K25201 

RUN DATE n-mv-01 
'AM 52 
.23201 



mellon Trustsm 
Boston Safe Depamt And Tmst Conapany 

CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
INTlRAf"j)6 

FOR THE PERIM 01 NOYEMBIER 2000 THROUGH 31 OCTOBER 2001 

RW DATE 22-MV-01 
PAGE 35 
muzol MY Goolloo 

THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

PAYMENT/ ~E DAM Sl=LE DAM 
TRAM EFFECTIVE BASE VALUE OF 

B~ 
VALUE OF 

SECMITV OEMIPTTGN = TRANSACTION DESCRIPTIO DAM AMOWT RECEIVED AMWKT RECEIVED 

17 INTEREST RECEIVED I&-DZC-OO nS AS 233 45 
PAYMENT PERIM QI-MDV-OO TO 30-MOV_ Do 

I 
I INTEREST RECEIVED 16-JAM-01 229 31 229 31 

PAYPE47 PERIM 01-DEC-00 TO 31-me 
_ 
Go 

IT INTEREST RECE IVED 16-FES-01 226 52 226 52 
PAYMENT PERIOD 01-JM-01 TO 31-Jm_ ol 

IT INTEREST RECEIVED 16-W-01 223 21 =3 21 
PAYMENT PERIOD 01-FEB-01 TO 25-m_ al 

IT I~T RECEIVED 16-AM-01 218 97 21a 17 
PAYMENT PERIOD OI-MAR -01 TO 31-MAR -01 

IT INTEREST RECEIVED 16-MY-01 213 54 213 54 
PAYMENT PER IOD ll-APR-Ol TO 39-APR-01 

IT INTEREST RECEIVED IS-jUM-QI 208 45 265 45 
PAYMENT PERIOD 01-MY-01 TO 31-MY-41 

IT INTEREST REMIVED I&-JUL-OI 200 45 200 4a 
PAYMENT PERIOD 01-JM-01 To 50-JUM-01 

IT INTEREST RECEIVED 16-A~01 194 47 114 47 
PA~ PERIM 01-JM-01 TO 3J -JM -83 

is I MTEkEST SOLD 14-SU-01 141 20 141 ZO 
PAYMENT PERIOD 01-SEP-41 TO 23-SEP-01 

IT INTEREST RECEIVED 17-~P-Ol 109 19 laq 99 
PAYMENT PERIOD 02-AM-41 TO 31-AM-01 

GNMA POOL 90780772 
a 000% 12/15/2017 GO W91/98 IT I MTEREST RECEIVED 16-WM-oo 6 ~ 00 6 Z5 so 
PAYMENT PER 100 01-OCT-00 TO 31-OCT-00 

CuRRENCY CURRENCY 
BASE COST GAIN/LOSS 

INTEREST EARNE30 
CLY 6001000 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 
THE CLAY FOUNDATION 
CONSOLIDATED PORMLIM 

PAYKENTI TRADE DAM SETTLE DAM 
TRAN EFFECTIVE BME VALUE OF BASE VALM OF 

SECURITY DESCRIPTION = TRANSACTION DESCRIPTION DAM AMOUNT RECEIVED AMOUNT RECEIVED 

IT INTEREST RECEIVED 18-DEC-00 416 91 616 91 
PAYMENT PERIM 11-MV-00 TD 30-MV-00 

IT ZATERMT RECEIVED 16-JM-ol &1@ 42 AID 42 
PAYMENT PERIOD 01-BEC-00 TO 31-MC-00 

IT INTEREST RECEIVED Ifi-FEB-01 601 75 601 73 
PAYMENT PERIOD 01-JM-01 TO 31-JM-01 

IT INTEREIT RECEIVED 16-MAR-01 sic 99 590 .99 
PAYMENT PERIOD 01-M-01 TO 28-M-81 

IT INTEREST RECEIVED 16-AM-01 580 30 Sao 38 
PAYMENT PERIOD 01-MAR-01 TO 51-MAR-01 

IT INTEREST RECEIVED 16-MY-01 572 89 572 81 
PAYMENT PERIM 01-AM-01 TO 30-APR-02 

IT INTEREST RECEIVED 16-JW-ol 560 as sic as 
PAYMENT PERIOD 01-MY-Ol To 31-MY-01 

IT INTEREST RECEIVED 16-JUL-01 545 65 548 65 
PAYMENT PER IOD 01-JM-01 TO 30-JUN- 01 

IT INTEREST RFCElVEO 16-AUG-01 534 34 534 36 
PAYMENT PERIOD 01-JM-81 TO 31-JUL-01 

IT INTEREST RECEIVED 17-SEP-01 523 75 523 IS 
PAYMENT PERIOD 01-AM-01 TO 51-AM-01 

IT INTEREST RECEIVED 16-OCT-01 SOS As Saa 66 
PAYMENT PERIOD 01-SEP-01 TO 30-MP-01 

is INTEREST SOLD 24-OCT-01 464 13 664 13 
PAYMENT PERIOD 61-OCT-01 m za-OCT-01 

CURRENCY CURRENCY 
laliLsm GAIN/LoSS 

0 

RM DAM 22-MY-01 
PAGE 34 
M~201 



Mellon Trust' 
Beaton Safe Depowt and Tr~ Campany 

CLAY FOUNDATION, INC . 
55-0670193 

MELLON STATEMENT #3 
INTERA91NW 

FOR THE PERIOD 01 NOVEKBER 2000 THROWN 31 OCTOBER 2001 
RM DATE 22-MV-01 

PAM 33 
HU201 CLY 

G00"49 THE CLAY F .LNDATI ON 
CONSOLIDATED PORTFOLIOS 

MAN 
SEC AITY MSCRIPTIM MANSACTION MCRIPTION 

n WO MCS 
CORP 

11 18-GI Al 

1 
31 n 04/1312m 

GO 
.5/0 1, 9a IT INTEREST RECEIVED 

PAYMENT PERIOD @I-cxq-GO To 
31 _DCT _00 

17 INTEREST RECEIVED 
PAYNENT PERIOD 01-MV-00 TO 30-NOV_ 00 

IT INTEREST RECEIVED 
PAYMENT PERIOD 11-BEC-00 TV 31-mc 

- 
00 

IT INTEREST RECEIVED 
PAYNENT PERIOD 91-IM-01 TO 31-JM-01 

IS INTEREST SOLD 
PAYNENT PERIOD 01-FED-01 TO 26-M 

_ 
01 

GENERAL ELM UP DISC 
04/16/2401 IT INTEREST RECEIVED 
PAYNENT PER IOD 15-SEP-00 TO 15-AM-01 

GENERAL ELEC UP DISC 
0311412011 IT INTEREST RECEIVED 
PAYNENT PERIOD 14-W-01 TO 13-MY-01 
GENERAL ELM UP DIM 
01, 

13/2001 IT INTEREST RECEIVED 
P.YNEWT PERIOD 01-AM -01 TO IZ-JM-01 
GENERAL ELM UP DIM 
07116/2801 IT INTEREST RECEI VED 
PAYHENIT M IOD 31-MY-01 TO 13-JUL-01 
GENERAL El CAP SV OISC 
02JI212001 IT INTEREST RECEI~ 
PAYNENT PERIOD 011-JAN-01 TO 11-M-01 

CMIENCY cm~ 
GAIN/LoSS 

12-PEB-02 11443 98 1,643 ga 

INTEREST EARNED 
FM TNE PERIOD 01 NOVEKBER 2DOI THROtRIH 31 OCTWER 2001 CLY 0001000 

THE CLAY F(ItAIDATraN 
CONSOLIDATED PMTFOLIOS 

MAN 
SMMITY DESCRIPTION UZ TRANIIACTION DESCRIPTION 

GRAC DISC 
11/22/2000 IT INTEREST AEMIVED 
PAYHENT" PERIOD 24-OV-60 TO 21-MOV-00 

OFAC DISC 
02/0W2011 IT INTEREST RECEIVED 
PAYNENT PER IOD 17-JAN- 01 TV 08-FEB-01 

GENERAL HMS ACCEP CORP W 
7 scox 07,15/2005 DD 07,14/00 IS INTEREST WLO 
PAYNENT M IOD 15-JUL-01 TO 13-MC-00 

GLOBAL CROSSING SR NT 
9 1 2SX 11/15/2006 DO DS/15/10 IT INTEREST RECEIVED 
PANINEWT PERIOD 15-MY-00 TO 14-MV-00 

is INTEREST SOLD 
PAYMENT PERIOD 15-MV-00 TO 10-AM-01 

QOLDVWN ~ MOM INC SER 0 
7 80OX 01/28/2010 DO 01/25/00 13 1 N7EREST 50~ 
PAYMENT PER IOD 28-J~ 01 TO 14-MY-01 

17 INTERIMT RIMEIVED 
PAYPOIT PERIOD 211-JAW-01 TO 27-JM-11 

GC*DVfAJZ TIRE I ROZ CD W 
B 5002 03/15/2007 GO QS/17100 IS I NTERJEST SOLD 
PAYHENT PER 100 15-SEP-06 TO 05-FEB-01 

IS INTEREST SOLD 
PAYNENT PERIOD IS-SEP-06 TO 85-FEB-01 

is INTE1JEST SOLD 
PAYNENT M 100 IS- SEF-00 TO 19-M-01 

CuRRENCY CV2RENC7Y 
182L-Gm GAIN/Lms 

01-M-91 665 83 663 63 

06-M-OL 340 00 340 02 

I,_FED_01 SAD it 5" 96 

PAVIVENTi MAX DATE ~DATE 
EFFECTIVE BASE VALLE OF BASE VALM OF 
_AAU_ AMIKLM.M= MOW RECEIVED 

14-NOV-60 223 11 Us 19 

13-MC-00 220 as 220 as 

16-JM-ol 213 25 216 23 

13-FEB-11 215 85 215 as 

22-FEB-01 185 10 183 10 

16-AM-01 885 42 INNS 42 

14-MV-11 927 48 927 ia 

is-im-01 I'Im so I . In Is 

1 .169 SS 1,149 SS 

PAYNENT/ MADE DATE SETTLE DATE 
E]FFEmVE BASE VALM OF BASE VALM OF 

ANVLKT RECEI~ AmOLAIT RECEIVED 

22~-$l 1 .722 60 1 .7m 60 

01-FEB-01 154 72 954 72 

II-CU-00 751 ~ 781 n 

15-MV-90 456 ~ 456 25 

06-AN-01 376 07 370 67 

09 -KA V-01 127 33- 927 33- 

30-JM-01 11560 00 1,340 of 

Rw DATE 
=~_Ql PAM 11 

)ctS201 



Mellon Trustsm 
Boston Safe Deposit and Ti,ust Company 

CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
"M OUGH 31 OCTOBER 2001 FOR THE PERIOD 01 No 

AM DATE 22-MOV-01 
PAGE 37 
~201 CLY 

600"0' THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAN 
SECMITY DESCRIPTION MAwsAcTION Orsm : 

GNMA On REKIC 1995-4 CQ 

a 
0002 06/2012 M IT INTEREST UMIVED 

'AYMENT PER IOD 01-OCT-00 TO 31-OCT-00 

IS INTEREST SOLD 
PAYMENT PERIOD 01-DEC-00 TO 19-DEC_ if 

IT INTEREST UMIVED 
PAYMEN17 PERIOD 01-NOV-40 TO 30-Nov_ Go 

GNIMA GTD RENIC 1921-29 CL M 
7 2SOX 07116/20M IT INTEREST REMIVED 
PAYMENT PERIOD 01-OCT-00 TO 31-OCT-00 

IT INTEREST RIEMIVEO 
PAVKEWT PERIOD 01-NOV-00 TO 30-MOV-10 

IT INTEREST MCEIVED 
PAYMENT PERIM 01-MC-00 TO 31-DEC-80 

is INTEREST SOLD 
PAYMENT PERIOD 01-FEB-01 TO 13~5-01 

IT INTEREST RECIIIVED 
PAYMENT PERIM 01-JM-01 TO 31-JM-01 

GREEN TREE FINI 90-4 A-7 
i 47Qx 01/01/2030 0 05/23/98 IT INTEREST RECEIVED 
PAYMENT PERIOD *I-OCT-00 TO 31-OCT-00 

IT INTEREST RECEIVED 
PAVME]4T PERIOD 01-MV-00 TO U-NOV-0D 

IT INTEREST ~IVEI) 
PAYMENT PERIOD 01-MC-00 TO 31-DEC-00 

01-MM-00 171 75 171 75 

01-DEC-00 171 IS 111 75 

02-JM-01 171 75 171 73 

RUN DAM 22-NOV-01 
PAGE 38 
MM201 

INTEREST EARNED 
FOR TM PERIOD 91 MOVEMIDERt 2000 THROU~ 51 OCTOBEIt 2001 CLY 0001000 

THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

TRAN 
T~ ~~CMTPTICW = MANSAMUN DESCRIPTIO 

IT INTEREST MMIVED 
PAYMENT PERIOD 01-JM-01 TO 31-JM-01 

IS IWMREST SOLD 
PAYMENT PERIOD 01-FEB-01 TO 41-KAR-01 

IT INTEREST RECEIVED 
PAYMENT PERIM 01-FES-01 TO 23-FEB-01 

GREEN! TREE 19-1 CL A-6 
6 370% 07101/20 ZS Do 02/11/99 IT INTEREST RECEIVED 
PAYMENT PERIM 01-OCT-00 TO 31-OCT-00 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-MV-00 TO 30-WV-00 

IT INTEREST RECEIVED 
PAYMENT PER IOD 01-DEC -80 TO 31-DEC-00 

IT INTEREST RSC3EIVED 
PAYMENT PER 100 01-JM-01 TO 31-JM-01 

IT INTEREST RECIEIVED 
PAYMENT PERIM 01-FED-01 TO 25-FED-01 

GREEN TREE LSE 97-1 CL A-3 
6 17OX 09120/2005 Do 12/23/97 IT INTE3tnT RECEIVED 
PAYMENT PERIM 20-0~-00 TO 19,NOV-00 

GREEN MEE MC EQUIP 96A AIC 
& 1502 06,15,201, Do 03/31/10 IT INTEREST MMIVED 
PAYMENT PERIOD IS-OCT-00 TO 14-MV-00 

IT INTEREST DFMIVED 
PAYMENT PERIOD 15-MV-10 To 14-MC-00 

15-NOW-10 63 83 65 53 

15-DEC-94 61 S3 fil 53 

'0 

PAYMENT/ MADE DATE SETTLE DAM 
EFFECTIVE BASE VALUE OF USE VALUE OF CURRENCY CURRENCY 
-JAY- AMOUNT RECEIVED AMOMR RECEIVED BASE MST UAINILOSS 

21-MOV-01 138 26 Im 26 

18-MC-00 53 73 53 73 

20-DEC-00 134 91 134 91 

16-MV-00 332 .29 332 Z9 

15-IMEC-81 532 29 532 .Zi 

16-JM-01 332 29 332 .Z9 

09-M-01 143 98 143 98 

16~-§I SSZ.29 332 29 

PAYMENT/ MADE DATE SETTLE DAM 
EFFECTIVE BASE VALUE OF USE VALUE OF CURRENCY CURSUENCY 
DAM AMOUNT RECEIVED MOUNT RECEIVED BASE COST GAINILOSS 

01-M -01 171 75 171 IS 

27~5-41 5 IS 5 IS 

GI-KAJR-01 171 IS 171 73 

01-MY-00 ias 79 Iss 79 

41-PEC-00 185 79 las ?9 

02-JM-01 165 79 185 79 

01-FEB-01 I&S 79 165 79 

01-MAUt-01 IaS 79 ias 79 

20-MOV-00 32 62 32 62 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
1wriRAlux" 

FOR TVIE PERIOD 01 NOVENBER 2000 ~OUGH 31 MTOM 2001 CLY G0111600 
THE CLAY FOLINDATION 
CONSOLIDATED PORTFOLIOS 

TRAN 
ME TRANSACTION DESCRIPTION 

IT INTEREST RECEIVED 
PAYNENT PER IOD 15-DEC-00 To 14-JM-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD IS-JAW-01 TO 14-FEB 

_ 
01 

IS INTEREST SOLD 
PAYNENT PERIOD 15-FES-01 TO 07-KAR 

_ 
at 

GREE31POINT CR LLC 99-5 A-S 
7 a20x 121lSI2029 DO 11/01/99 IT INTEREST RECEIVEID 
PAYNENT PERIOD @I-OCT-00 TO 31-MT-00 

IT INTERJEST RECEIVED 
PAVMENT PERIOD 11-NOV-011 TO 50-NOV 

_ 
00 

IT INTEREST RECEIVED 
PA~ PERIOD 01-DEC-00 TO 31-wc_ 00 

IT INTEREST RECEIVEI) 
PAY~ PERIOD 01-JM-01 TO 31-JM-01 

IS I NTERE!TT SOLD 
PAYINENT PER 100 81-FEB-01 TO 01-mAlk 

_ 
III 

IT INTEREST RECEIVED 
PAVNENT PER 100 11-FEB-01 TO Za-FEB-01 
GREENPOINT KFD HS0 99-3 IA-7 
7 270% 06115/202? Do 05/27/99 IT INTEREST RECEIVED 
PAYHENT PERIOD 01-OCT-00 TO 31-OCT-06 

IT INTEREST RECEIVEZ 
PAYMENT PERIOD 01-MV-00 TO 50-NOV-00 

CLIRRENCV CIJIRRENCY 
BASE MST GAINILOSS 

15-MV-00 4z4 ca 424 *a 

15-PEC-00 424 08 424 08 

IWTEIZEST EARNED 
FOR THE PERIOD 01 NOYENDER 2900 THROUGH 31 OCTOBER 2091 CLY G001000 

THE CLAY FOUNDATION 
COWSOLIDAMD PORMLIOS 

CLJRRElWCY cm~CV 
BASF COST GAIN/LOSS 

TRAN 
SECMITV DESCRIPTION Q= TTLANSACTIOM DESM 

IT INTEREST RECEIVED 
PAYNEN7 PERIOD 01-MC-00 TO 31-MC-00 

IT INTEREST RECEIVED 
PAVNENT PERIOD 01-JM-01 TO 31-JM-01 

is INTEREST SOLD 
PAYNEXT PERIOD 01-M-01 TO 01-~ -01 

IT INTEREST RECEIVED 
PAV~ PERIOD 01-FEB-01 TO 28-FEB-01 

HELL-ER PINL INC KIN IN 00242 
5 746% 02/2612007 GO 02/26/19 IT INTEREST RECEIVED 
PAYNENT PERIOD 26-AM-40 TO 

~Tz =P m 
7 000% 05101/2002 DO 05109197 IT INTEREST RECEI VED 
PAYMENT PERIOD 01-NAY-00 TO 31-OCT-00 

IT INTEREST RECEIVED 
PAYNENT PERIOD 01-NOV-011 TO 30-AM-01 

HOMEHOLD FINANCE CORP NTS 
6 506" 1111512046 DO 11/25/96 IB INTEREST BOUGHT 
PAYNEWT PERIOD IS-NAY-01 TO 29-JUL-01 

IS I NTERES T BOUGM 
PANNENT PER TOD IS-MY-01 TO 02-OCT_ al 

H(HEDE14OLD FIN CURP W 
7 200% 07115/2006 GO 07/15/99 ID I XTERES T BOUGifT 
PAYNENT PER 100 15-JUL-00 TO 15-MV-09 

13-NON-29 i,sag so- 1 .089 Do- 

Menon Trust s'A 
Boswn Sare Deposit and T~t Company 

PAYNENT/ TRADE DATE SETTLE DATE 
EFFECTIVE BASE VALUE OF BASE VALM OF 
DAM AMOUfWT RECEIVED 

16-JM-01 59 58 39 S& 

15-FED-01 57 75 37 75 

06-mAlt-01 42 77 42 77 

15-NM-00 423 SO 425 Sa 

15-DEC-00 423 SO 423 Sa 

16-JAN- al 423 58 423 SO 

13-FU-ol 423 SO 423 SO 

20-FEB-91 14 12 14 12 

is-HAR-01 423 SO 423 58 

RUN DAM 22-NOW-01 
PAGE 31 
14232al 

PAYNENT/ TRADE DATE SETTLE DATE 
EFFECTIVE BASE VALM OF BASE VALM OF 
DAM AMOUNT RECEIVED 6MOUNT RECEIVED 

16-JAN-01 424 03 424 08 

15-FU-ol 424 08 424 08 

28-M-01 14 14 14 14 

13~ -01 424 08 424 08 

26-FIED-01 2,298 41 2.298 44 

01-NOW-00 2,625 04 2 .425 00 

0141AY-111 2.4~ 00 2 .625 00 

U-JUL-01 473 96- 473 %- 

28-SEP-01 622 92- 622 92- 

RM DAM 22-MV-01 
PAGE 40 
1125201 



FOUNDATION, INC. @ Mellon Trust" 5"670193 
Bu~n Safe Deposit and Trwt Ccmp~y MELLON STATEMENT #3 

PART IV 
MY G001006 INTEREST EARNED 

THE MAY FOtINDATION 
M THE PERIOD 01 NOVENREIR 2000 ~OtIGH 31 WTUBER 2002 

~LIDATED PORTFOLIOS 

PAYMENT/ TRADE DAM DATE 
TRAM EFFE=IW BASE VALUE OF B~ VALUE OF 

MCMITY DESMIPTION = TRANSAMON DESMIPTION M21W-3=Z1= AmuNT REMIvEp 
IT INTEREST REM IvED 16-JM-OL 1,420 00 1,620 00 

PAYMENT PERIOD IS-JM-fd TO 14-JAN-SI 

IT_ JNMREST REMIM 16-JM-01 1,620 00 1,620 .01 
PAYMENT PERIM is-JAM-01 TO I~jm 01 

7 a INTEREST SOLD 25-im-02 in as 133 00 
PAYMENT PERIOD 15-JM-ol M 29-JU, 01 
HOtOCENOLD FIN CORP MT 
a 00ox 05,09,2005 DD 05101/00 IT INTEREST REMIM 09-NOV-00 2,200 00 2,204 .00 
PAVNENT PERIOD 09-MAy-00 TO Q$~-Cg 

PAYMENT MIN 09-MOv-00 TO 15 
Is- INTEREST COLD 13-NOV-00 as Sfi as s6 

-WOV 00 
INGERSOLL RAND MEDIM TERM MTS 
& 130% 11/18/2027 OD 11118/97 IT INTEREST REMTYEI) 15-mov-00 1.072 73 1,072 .73 
PAYMENT PERIOD IS-MAV-00 TO IA-MV-66 

IT INTEREST RECEIVED 15-MY-01 1,972 75 1,072 75 
PAYMENT PERIOD ls-~-Cg TO J~NAY-01 
INGERSOLL-RAMM MEDIM TERM HTS 
& CIS% oz/15/zaZa CC IVCIiq7 IS INTEREST SOLD 01-MAR-61 11652 .43 11052 .43 
PAYMENT PERIOD 15-M-01 W W-FER-01 

INGERSOLL RAND = SRI NIS 
4 255% 02/1512001 00 11/26/97 IT INTEMIT UMIM is-M-41 1 .094 63 11014 fis 
PAYMENT PERIM IS-AM-00 TO 14-M-01 
INTERMEDIA ~ IM SO MTS 
8 6001 06/01/2008 DO 05/27/98 IT INTEREST REMI 61-=-00 6 45 so 643 of 
PAYMENT PERIOD 01-J~00 TO 30-NOV-00 

Am DATE 22~-01 
'AM 41 
.ZS20I 

CURRENCY ctm1MNcY 
BASE COST GAIM/L~ 

Adlk 

Wr 

INTEREST EARNED 
FOR THE PERIOD 01 mavEmaEit ZQQQ THROMM 51 O~ 2001 MY G051002 

THE CLAY F(HJNDATION 
CDMSGLIMMI~ PMTF0LIW 

CMENVY CURRENCY 
mr-cm GAINILOW MZ TRANSAC!TTOW DESMIPTION 

IT INTEREST QECEIVED 
PAYMENT PERIOD 01-CM-00 TO 31-MY-01 

INMRMTT~ W RE~ A DEV 
5 000% 03/2a/zo*6 DD 13/23111 15 INTEREST BOUGKT 
PAYMENT PER-100 ZC-MAJt~01 TO U-MAR-01 

IT INFTEItEST REMIVED 
PAYMENT PERIM 28~-01 TO 27-SEP-01 

-is INTEREST SOLD 
PAYN04T MIN 2a-SEP-61 W 01-NOV-01 

INTERNATIONAL LSE MIN TR 40433 
5 .40 n 01/22/2002 00 01/20/19 is INTEREST mu 
PAYMENT PERIOD 15~-00 TO II-AMR-11 

INTERMATIONAA. PAPER W Mrs 
7 419Z 06/01/2001 DO 06/05/16 IT INTEREST RECEIVED 
PAYMENT M 100 61-JM-00 TO 30-MOV-06 

IT INTEREST REMIYEB 
PAYMENT PERIOD 01-BEC-00 TO 31-MAY-11 
ISRAEL STATE DOM 
7 ZSQZ IVIV2026 IT INTEREST REMIVED 
PAYMENT MIN 15-JUN-06 TO 14-DEC-90 

is IMM=I SOLD 
PAYMENT PER IOD IS-DEC -00 TO CS-MAR-81 

i P "DROM CHASE Disc 
03/16/2001 IT I NTEREST RECEIVED 
PAYMENT PERIW 14-M-01 TO IS-MAR-01 

U-MAR-01 1,520 07 I'S29 07 

0 

PAYMENT/ TRADE DATE M77I.E DAM 
EFFEMVE DAM VALM OF BASE VALLE OF 
--2SM- AMQWT RECEIVED AMOUNT RECEIVED 

01-JUN-61 645 00 64S go 

26-KNR-01 2 59- 1 55- 

28-SEP-51 2,125 00 2,M 90 

30-WT-01 94 44 0 04 

Q9-AJ`R-DI 1'ase so I .&SD so 

fi-DEC-00 I'm cc I'zzS so 

CI-J~01 I .Z25 90 I'M go 

13-DEC-00 1'632 .~ 11631 0 

01~-01 734 06 734 26 

RM DAM 22-MY-01 
PA~ 42 
M25201 



@ mellon Trustsm 
BosIon Safe Deparit and Tr%ISt Cmpany 

CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
PART IV 

INTEREST EARNED FOR TME PERIOD 01 
NOVEMBER 2000 THROUGH 31 OCTOBER 2001 

RUN DAM 22-NOV-01 
PAM 43 
M~z 

, 
I MY GOOIOQ0 

THE MAY FOID(DATION 
COMORILIDAMD PORTFOLIOS 

CmElary C~ 
GAINILOSS 

TRAM 
SECMITY DESCRIPTION TRAACIACTION DESCRIPTION 

i P MORGAN CHASE 01= . . . . 
3/2801 IT INTEREST RECEIVED 

PAYMENT PERIOD 15-MAY-01 TO 12-JM-01 

i P MORGAN C~ a CD Gal. HT 

1 
750% 1~91/2011 an 01,30191 IS INTEREST BOUGNT 

PAYMENT PERIOD 01 FEB-01 TO 10-AM-01 

It INTEREST SOUGHT 
PAYMENT PERIOD 01 ~-01 TO 17-An- 01 

Is INTEREST sou 
PAYMENT PERIOD 01-FEB-01 TO 20-JUM- 01 

13 INTEREST BCtXRiT 
PAYMENT PERIOD 01-M-41 TO 25-JW-01 

13 INTEREST SOUGHT 
PAYMENT PER 100 01-FEB-01 TO 15-JM-01 

IS INTEREST BOUGHT 
PAYMENT PERIOD GI-FEB-Ol TO 19-JM-01 

It INTEREST SOUGHT 
PAYMENT PERIOD 01-FEB-01 TO 19-JUL-01 

IS INTEREST SOUGHT 
PAYMENT PERIOD 01-M-01 TO =-JUL-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-FED-01 TO 31-JU-01 

IS INTEREST BMCMT 
PAYMENT PERIOD 01-A~Gl TO OS-A~ 01 

11-AM-41 SOS 31- 505 .31- 

12-AP'R-61 AM 75- AM 75- 

ls-jk~ 01 1,189 69 i,iag 6s 

21-1 ~ al Gil 62- 410 62- 

ii-im-41 ISS 63- 255 .63- 

17-JM-ol ISI 37- 159 37- 

17-JM-01 ISO 38- l5v 38- 

is-im-11 162 19- 16Z 19- 

sl-A~ 01 11866 .36 i .afii s6 

01-AUG-01 9 37- 9 37- 

0 

INTEREST EARNED 
FOR THE PERIOD) 11 WvEmBER 2000 THROUGH 31 OCTOBER 2001 MY Goolool 

THE CLAY FOLJHDATICSl 
CONSOLIDATED PORTFOLIOS 

GAIN/LOSS 
TRAN 

SECURITY =CRIPTION = TRANSACTION DESCRIPTION 

IS INTEREST SOLD 
PAYMENT PER IDD 01-AUG-01 TO 01-M-01 

~p UP III CAP SE= 
7 750% 07/15/ZQ29 DO 07/lS/ll IT INTEREST REMIYED 
PAYMENT PERIOD IS-im-op TO 14-~ll 

IS IMTERE!IT SOLD 
PAYMENT PERIOD 13-JA*-01 TO 16-AJPR-01 

KOREA REP BVS 
a a7sx 44115tzaaa DO 04/17/%g 13 1 MTERES I SOLD 
PAYMENT PERIOD 15-ocT-00 TO 19-FEB-01 

LA COAL CONDUIT KTO TR Ilga-Cl 
6 3301 02/18/2030 DO 92/01/90 IT I NTERESIT RECEIVED 
PAYMENT PERIM Q2-cCT-OO TO 31-CM-00 

IT I WTEREST REZEIVED 
PAYMENT PERIM 01-MV-09 TO 30-~-§$ 

IT INTEREST =1 VED 
PAYMENT PER IOD 01-MC-00 TO 31-MC-41 

IT INTEREST RECEIVED 
PAYMENT PERIM 01-JAN- 01 TO 31-JAW- 11 

IT INTEREST 2EMI VED 
PAYMENT PERIM 01-FEB-01 TO M-FEB-Ol 

IT INTEREST RECE IVED 
PAYMENT PERIM 01-rAR-01 TO SI-MAR-1I 

IT INTEREST VECEIVED 
PAYMENT PERIM Gl-AP2-GI TO 30-APR-4I 

20~-04 140.7a 246 73 

13-DEC-00 139 71 139 .71 

18-JAN-01 291 77 191 .77 

20-M-01 143 61 145 41 

29-W-01 132 03 132 05 

18-APR-01 130 46 130 .42 

is -MA V-01 135 .68 13S fib 

PAYMENT/ TRAM DATE SETTLE DAM 
EFFECTIVE BASE VALM OF SAM VALM OF 
DAM AMMMT RECEIVED AMOUNT RECEIVED 

13-j~ol 1,133 30 1 .133 30 

PAYMENTI TRADE DATE SETTLE DAM 
EFFECTIVE BASE VALUE OF BASE WALM OF 
--2&7- AMOUNT RFCEIVED AMOUNT RECEIVED 

27- SEP -01 171 .56 171 56 

16-JAN-Ol 775 00 775 .10 

11-APR-02 3% 11 396 11 

14~-ol 924 48 924 48 

RUN DATE 22-MOV-21 
PAM *4 
M2SZOI 



@ mellon Trusts" 
Boston Safe Dcpmt ~d T~t Compamy 

CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
IWTIRAR~ 

FOR THE PERIOD 61 NOVEMBER 2200 THRO" 31 OCTOBJE11 2041 

RUN DATE 22-MOV-61 
PACE 45 
X25201 my Goolloo 

THE CLAY FOLVIDATION 
CONSOLIDAMD PORTFOLIOS 

TRAM 
SECURITY DESCRIPTION Om TgAmsAcTlow Msm 

It INTEREST RECEIVE" PAYMENT PERIOD 01-MY-01 TO 31-MY-01 
11 INTEREST RECEIVED 

PAYMENT MIN 01-JUM-01 TO 50-Jm_ 01 
IT INTEREST RJECEIVED 

PAYMENT PERIOD 01-JM-01 TO 31-JR 
_ 
*I 

IS INTEREST SOLD 
PAYMENT PERIOD 01-AW-41 TO 29-AM-01 
LEHMAN BROS MOOS; INC NT 
7 875% 98/1512010 00 08115/09 16 INTEREST BOLKRiT 
PAYMENT PERIOD IS-M-01 TO 44-JM-01 

IT INTEREST REcEivEIl 
PAYMENT PERIOD 15-FED-01 TO 14-AW-01 

-IS INTEREST Sam 
PAYMENT MIN 15-AM-01 TO 01-MOV-91 

LIBERTY MEDIA CORP SR DIES 
8 25OX 02/01/2030 DO 02/02/00 IT INTEREST RECEIVED 
PAYMENT PERIOD 01-AM-00 TO 31-JM-01 

IS INTERE11T SOLD 
PAYMENT MIN ol~-Gl TO 30-AM-01 

IT INTEREST RJE]CEIVEIII 
PAYMENT PERIOD 11-M-01 TO 31-JM-01 
HZINA CR CARD MASTER T11 01-1 A 
5 75OX ic,is/29ca SO os,si/ol IT I NTERIES T RECEI VED 
PAYMENT MIN 15-JM-Ol TO 14-JM-01 

CLORRENCN CURRENCY 
A&W-021 GAINILOSS 

16-JM-ol 2,142 19 2 .112 It 

INTEREST EARNEXI 
I= THE PERIOD 01 NOVEMBER 2009 THROUGH 31 OCTOBER 2001 CLY CD01000 

THE CLAY FOLENDATION 
CONSOLIDATED PORTFOLIOS 

CURRENCY CLWJZEMCN 
AASL-G= GAINILOSS 

TItAN 
SEMMITY DESCRIPTION 2= TRANSACTION DESCRIPTION 

IT IMMILEST RECEIVED 
PAYMENT PERIOD 15-JUL-81 TO 14-AW-01 

IT INTEREST SIECEIVED 
PAYMENT MERIDD 15-AW-81 TO 14-SEP-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 15-SEP-01 TO 14-OCT-01 

ml CAP Tot I CAP SECS SER a 
7 6n% 121IS/ZGZ7 DD 12/23/97 IT INTEREST RECEIVED 
PAYWIENT MIN 15-JM-00 TO 14-MC-00 

is INTEEREST WLD 
PAYMENT PERIOD is-DEC-00 TO 99-APR-01 

MARCONI PLC 30 
8 3751 09115/2030 DO 09119/00 IT ENTEEREST RECElM 
PAYMENT PERIOD 19- SJEP-80 TO 14-MAR -61 

IS INTIEREST WLD 
PAYMENT PERIOD IS-NAR-01 TO 06-ALK)- 01 

IS INTERIEST WLD 
PAYMENT PERIOD 15-MAJI-01 TO 10-SEP-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD IS-MAR-01 TO 14-SEP-01 

is INTEREST SOLD 
PAYMENT PERIOD 15-SU~01 TO 21-OCT-01 

MAJURIOT INTL HTS SER 0 
a In% 04/01/2005 DO 03/27/00 IT IMMILEST RJECEIVED 
PAYMENT PERIOD 01-OCT-00 TO 51-MAR-01 

02-APR-01 21437 so 21437 so 

0 

PAYMENT1 TRADE D TE SEWLE DATE 
~CTIVE BASE VALUE OF BASE VALM OF AT 
DAM AMOUNT RECEI AMOLAT RECEIVED 

le-JUN-01 lit as 126 SS 

IG-Jm-ol In 72 In 72 

20-AM-01 12a 7& 128 76 

27-AW-01 118 34 118 54 

31-MY-11 1,564 06- 1,364 46- 

15-AM-01 2 .SSI 38 2,559 38 

30-OCT-01 757 97 0 go 

01-FEB-01 2,042 50 2,062 50 

26-AM-01 412 50 412 so 

41-ALO- 01 1 .237 50 1 .237 SO 

PANNIENT1 TRADE DAM SZET71LE DAM 
~CTIVE BASE VALUE OF BASE VALM OF 
-2&M- AmmNT RECEIVED AMM-11JECLIM 

15-AM-01 1 .461 44 1 .461 46 

17-WP-61 1.4&1 46 1 .461 44 

1 .461 44 11461 46 

IS-DEC-06 2.66a Is 2.666 75 

05-APIZ-41 1,705 03 I'M 03 

IS-HAR-al 2,661 St 2 .661 39 

02-ALKl- 01 163 17 ifis 17 

06-WP-01 204 72 204 72 

17-SEEP-11 2,305 13 21503 is 

17-OCT-41 301 27 Sol 27 

RUN DATE 22-NOV-01 
PA4Z 46 
MaM 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
"JIM& 

FOR TVE PERIOD 11 W`AEKMER 2699 THRU&JUH at OCTORM 2441 

RW DAM Z2-NW- :I 
PAM 7 
K25zql 

CLRMENCY CtAOkEWCY 
GAIN/LOSS 

til 0"' 
0 
'a THE CIAV I.LBIDATION 

COMOD""DAM' PCRT~O"CB PAVMED4T/ MAM UTZ SETTLE DAM 
~CTIVE BASE VALUE OF BASE VALUE OF 
_JLAIF__ ANCLONT REMIVEM AMOUNT RECEIYED 

01-OCT-01 2,437 50 2,437 30 

2$~-%% 1,150 n Ilia% m 

ZS-SEP-01 866 40 866 40 

"AN 
00 TRANSACTION DESCRIPTION 

IT I~MEST MCEIVEZ 
PAYMENT PERIOD 01-AM-01 TO 30-SEP_ 01 

MERRILL LYNCH CO DISC 
lilt*12100 17 INTEREST MCEI'Mm 
PAYMENT PERIOD 20-OCT-00 TO 19-NOV-00 

MERRILL LYNCH a Co M TOO0216 
3 351% 06/15,`2604 DO 06/12/01 is INTEREST SOLD 
PAYMENT PERIOD IS-J~01 TO 27-W-01 

MORGAN J P CUPS. MTG 97-CS A2 
7 0691 OVIS12029 On 01/01/97 IT INTERIEST RECEIVED 
PAYKDIT PER IUD OI-OCT-98 TO 31-OCT-00 

IT J~ T RECEIVEI) 
PAYMENT PERIOD tl~-bb To mt-WON-01 

IT INTEREST RFMIVED 
PAYMENT MIOD 11-DEC-06 TO SI-DEC-00 

IT INTEREST RECEIVEZ 
PAYMENT PER IOD 01-JA" I TO 31-JM-01 

IT INTEREST RECEI~ 
PAYMENT PERIOD 01-M-01 TO U-FES-01 

IT IbITEREST RECEIVED 
phv~n Pukim bi~-bi 10 31-mAk

. 
01 

IT INTERM ~ IM 
PAYMENT PER IOD 11-AM-01 TO 30-AM-01 

is INMREU;T SOU 
PAYMENT PERIOD TO is-im-41 

215 63 

215 63 

215 63 

21S 63 

235 63 

215 63 

215 63 

149 25 

233 is 

235 63 

233 63 

2" 63 

235 63 

233 63 

235 63 

149 23 

I&-Am-OI 

IS-KAY-01 

12-JW-01 

INMStEST EARNED 
FOR TiIE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2002 CLY C101001 

THE CLAY MtOIDATION 
CONSOLIDATED PORTFOLIOS 

TRAN 
SFCMITY DESCRIPTION = TRANSACTION DESCRIPTION 

IT I~MT RECEIVEM 
PAYMENT PERIOD 01-MV-01 TO 31-MY-01 

MORGAN ST DEM WITTER U L96M 
5 6 252 01120/2004 00 01/20,`99 IT I~EST XECEIVE~ 
PAYMENT PERIOD 20-JUL-01 TO 19-JM-01 

is I~T SOLD 
PAVMIENT PERIOD 20-JM-01 TO 22-AM-01 

MORGAN STANLEY ON a co CL w 
& 1009 94/15/2006 DO 04/23/01 IT INTEREST PECEIVE3) 
PAYMENT PERIOD 23-APR-01 TO 14-OCT-01 

MORGAN STANLEY CAP I INC COMM. 
4 3903 10193/2030 CD 10101197 17 INTEREST RECEIVEm 
PAVVIENT PERIOD 11 -OCT -00 To 31-=-GO 

IT INTMUEST OECEIWEB 
PAYMENT PERIOD 01 -NCV-OO M 30-NOW-GO 

IT INTEREiST RECEI~ 
PAYMENT PERIOD 61-M-00 TO 31-DEC-00 

IT INMREST MCEIVED 
PAYMENT PERIOD 01-JM-01 TO 31-JM-01 

IT INTEREST NECEI~ 
PAYMENT PER I DO 01-FU-01 TO 2a-M-01 

IT INTEREST RECEIWE~ 
PAYMENT PERIOD 11-MAR-01 TO 31-W-81 

IT INMREST RECEIVEZ 
PAYMENT PERIOD 01-APR-21 TO 30-AM-01 

CURRENCY cm~ 
A&Z"m GAIN/LOSS 

03~-ob 174 62 174 42 

03-MC-00 174 06 174 96 

14-JM-ol 173 so 173 50 

15-FEB-01 172 94 172 94 

85-P&WR-01 172 17 172 37 

14-AM-01 171 81 111 a@ 

83-MY-01 171 22 171 Z2 

mellon Trust sA 
Boston Safe Dep-it and Tnot CcRapany 

15-NOV-00 

15-MC-00 

I~J~01 

15-FED-01 

15-MAR-01 

PAYMENT/ MADE DAM SETTLE DAM 
E~ECTIVE BASE VALUE OF BASE VALM OF 
DAM AMO~ RECEI AMOLONT RECEIVIM 

15-j~oi 235 63 213 63 

~-Jm-oi 2, 250 08 2,250 Of 

18-AM-01 11162 so Ilt4z so 

15-OCT-01 2 .477 2a 2.477 28 

RUN DAM 22-MV-01 
PAM 4a 
MZS201 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
labpj& 

FOR THE PERIM 01 NOVENBER 2000 THROUCH 31 OCTOBER 2001 CL~ 
DOW" THE LAI FOUNDATION 

CONSOLIDATED PORTFOLIOS 

CURRENCY cw~ 
OAIHfLQSS 

IRAN 
=a TRANSACTION MscRIPTIcw 

IS 
INTERIEST SOLD 

PA~ PERIOD 01-MY-01 TO 30-MY-11 

HORGAN STAWLIN w 1 97-ALIC 
6 44OX WIS/20M DO 12/01197 IT INTEREST XECEIVEI) 
PA~ PER IOD 01-OCT-00 TO SI-0C7-OO 

IT INTEREST RECEIVED 
PAYNENT PERIOD OI-NQV-OO TO SO-NOV-09 

IT INTEREST RECEIVED 
PAYNENT PERIM 01-MC-00 TO 51-DEC_ 01 

IT INTEREST RECEIVED 
PAYHENT PERIOD 01-JM-01 TO 31-JAN- 01 

IT INTEREST ~IVEII 
PAYNENT PERIOD 01-FEB~01 TO a-M-01 

IT INTEREST RECEIVED 
PAWOENT PER IUD 01-KAR-01 TO 31-NAR -01 

IT INTEREST RECEIVEI) 
PA~ PERIOD 01-AM-01 TO 50-AM-01 

IT INTEREST RECEIVED 
PAYNENT PERIOD 01-MY-01 TO 31-MY-01 

IT INTEREST RECEIVED 
PAYHENT PERIM 0I-JW-OI TO 30-JM-01 

is INTEREST SOLD 
PAYHENT PERIOD 01-AM-01 TO 16-AM-01 

is~-Oo L04 is 154 10 

15-MC-00 193 67 103 67 

16-JAN- 01 is@ 78 it$ 78 

15-M-01 63 63 63 63 

is-HAR -01 63 24 63 24 

ik-APR-01 62 83 62 6S 

15-MY-01 62 30 62 30 

is-iLm-61 fil 14 61 94 

16-JM-Ol 61 sa 61 sa 

31-JM -01 53 01 33 91 

0 

INTEREST EARNED 
FOR THE PERIOD 01 NUVENRE,, 2009 TNROUCN 31 OCTOBER 2001 CLY GODIDOO 

THE C"Y FOLWDATION 
CONSOLIDATED PORTFOLIM 

A&W-= GAIN/LOSS 
TRAN 

-jEQVUZtXja0jEU2j- UZ TRANSACTION DESCR 

17 IWTEJUCIT MCEIVED 
PAYNENT PERIOD 01-JM-91 TO 31-JM-01 

MORGAN ST~EV CAP I 97-ALIC 
5 990% 01/15/2029 DO 12/91/97 IT INTENUEST RECEIVED 
PAYMENT PERIOD OI-OCT-00 TO 31-OCT-00 

IT INTEREST UCEIVED 
PAYNENT PERIOD QI-NOV-18 TO 36-NOV-00 

IT INTEREST RECEIVED 
PAYKENT PERIM 01-DEC-00 TO 31-MC-90 

IT INTEREST RECEIVED 
PAYKENT PERIOD 01-JAN-01 TO 51-JM-01 

IT INTEREST RECEIVED 
PAYKENT PERIOD OI-FEB-01 TO Z3~-Ol 

17 INTEREST RECEIVED 
PAYKEWr PER 100 01-HAR-01 TO 31-HAR-01 

IT INTEREST RECEIVED 
PAYHENT PERIOD 01-APR -41 TO 30-AM-01 

IT INTEREST RECEIVED 
PAYHENT PERIOD 01-MY-91 TO 31-MY-01 

17 INTEREST RECEIVED 
PAVP~ PERIOD 01-J~ 01 TO 30-JM-01 

is I KMAJEST SOLD 
PAYKENT PERIOD 01-AM-01 TO 02-AW-01 

is-NOV-60 153 24 155 24 

15-CEC-90 182 68 14Z 68 

14-j~ 01 182 11 In 11 

15-FED-01 Ial 54 Ial 54 

Is-KAR -01 160 97 180 97 

16-AM-01 ISO 39 180 51 

IS-MY-01 179 61 179 al 

15-j~ 11 179 22 179 22 

16-JM-ol 178 62 175 62 

31-JM -01 11 91 11 91 

Mellon Trust"A 
Boston Safe Dep=t =d Trmt Company 

PAYWENT/ TRADE DATE SETTLE DATE 
~CTIVE BASE VALUE OF BASE VALUE Of 
--LkV- AMOUNT RECEIVED APH)UNT RECEIVED 

24-MY-41 171 19 171 11 

RM DAM 22-MY-01 
PAM 9 
M~201 

PAYNENT/ TRADE DATE SETTLE DAM 
E77ECTIVE B~ VALM OF BASE VALUE OF 
DAM AMM&M-HEM= AmOuwT RECEIVED 

24-AM-01 61 21 61 21 

RtJN DAM 22-NOV-81 
PAM so 
PCES201 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
W.PEAU" 

FOR THE PERIOD 91 NOVE)ONA 2000 TNRO~ 31 OCTOBER ~ .Ii 

RM DATE 22-NGV~Ol 
PAM 
~201 CLY 

00 . . ** TNE CLAY F..ATI.. 
CONSOLIDATED PORTFOLIOS 

PAY?QE4T/ TRADE DATE SETTLE DATE 
EFFECTIVE BASE VALUE OF BASE VALM OF 
-2&M- AMLWT RECEIVED AMOUNT REMIVED 

is-A~ &I ITS 02 ITS 02 

CURRENCY CMRENCV 
SAM COST GAINILDIIS 

IRAN 
2= TRANSACTION WSCRIPTIOM 

17 INtTERES7 OJECEIVf3l 
PAYNENT PERIOD 01-JM-01 TO 31-JUL 

_ 
01 

MORGAN STANLEY 
CAP 95-XLI Al 

1 220% 0 /03/20 30 DO 06/0 
1 
/98 IT INTEREST RECEIVED 

PAVP04T UOD 01-OCT-00 TO 31-OCT-01 

IT INTEREST UCEIVED 
PAYNEXT PERIOD 01-NOV-00 TO 30-NOV-00 

IT INTEREST RECEIVE3) 
PAYNENT PERIOD 01-DM-00 TO 31-DEC- 00 

IT INTEREST RECEIVED 
PAY~ PERIOD 01-JM-01 TO 31-JAX-Ol 

IT INTEREST RECEIVED 
PAVHE~ PERIOD 01-FEB-01 TO 29-FEB_ 01 

IT INTEREST RECEIVE3) 
PhYVENIT PERIOD II-PAR-01 TO 31-HAR- 01 

IT INTEREST RECEIVED 
PAYNEWT PERIOD 01-AM-01 TO SO-APR_ al 

is INTERIEST SOLD 
PAYNENT PERIOD 01-MY-01 TO 17-NAY

. 
III 

HORTON INTL INC a SENSZ7`VE DB 
I ZSOX 16/01/2020 IT INTEREST RECEIVED 
PAYNENI' PERIOD 01-JM-00 TO 30-MY-00 

IT INTEREST maim 
PAYNENT PERIOD 01-MC-00 TO 31-MY-01 

247.22 247 U 

2".as 24S SS 

244 29 244 29 

352 35 3S2 3S 

229 75 Z29 73 

227 60 227 80 

Z26 40 226 40 

127 96 127 96 

al-DEC-00 

ol-JM-01 

1,387 30 I'M7 so 

11347 50 11387 so 

INTEREST EARNED 
FOR Tw PERIOD ei NOVEXIR~ 2000 THRIHIGH 31 OCTORM 2001 CLY Goolooo 

711E CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

ctlldk~ CtIRRENCY 
A&W-fM GAIN/LOSS 

TVAN 
SECMITY DESCRIPTION WL TRANSACTION DESCRIPTION 

WATIONKIDE HLIH PPT'YS HIN 
6 &aox 13/0112001 DO OWOU98 IT INTEREST RZICEIVED 
PAYNENT PER 100 01-OCT-00 TO 28-M-01 

NEW VORX NY TAXABLE SER E 
6 6502 05/0112001 DO 11/21/96 IT INTEREST RECEIVED 
PAYNENT PERIOD 01-AW-00 TO 31-JM-01 

IT INTERJEST RECEIVED 
PAYNENT PER TOO 01-FE15-01 TO 52-JUL-01 

NEW VORX ST DORN AITTTI REVS TM 
6 349% 10/01/2002 DO 10/15/96 is INTEREST SOLD 
PAYNEWT PERIOD 01-OCT-08 To 15-FU-61 

NEWCOURT REC 71t 97-1 M CL A4 
6 193X OS/2O/ZOGS On 11/20/97 IT INTEREST RECEIVED 
PAYNENT PERIOD 20-OU-01 TO 11-MY-00 

IT INTEREST RECEIVED 
PAYPINT PERIOD 20-NOV-00 TO 19-OU-00 

IT INITIERES T RECEIVED 
PAYNENT PlOtIOD 20-MC-00 TO 19-JM-01 

IT INTEREST RECEIVEI) 
PAVNENT PERIOD 20-JAN-Ol TO 19-FlU$-01 

IT INTEREST RECEIVED 
PAYNEWT PERIOD 20-FES-01 TV 19-NAR-01 

IT I NIERE3T RECEIVED 
PAYNENT PERIOD 20-HAR -01 TO 19-APR_ 01 

20-MY-00 70 88 70 Sa 

20-DEC-00 65 57 65 57 

22-JM-01 40 72 60 72 

20-FES-01 54 13 54 93 

20-HAX-Ol 49 74 49 74 

20-APR-01 47 19 47 It 

@ menon Trustsu 
Baston Safe Deposat and T"t ConiPany 

03-MV-00 

05-BEC-19 

os-JAN-01 

OS-FE35-41 

es-KAR-01 

04-AM-01 

Q3-NAY-vi 

15-MY-01 

PAYNENT/ TRADE DATE SEIII.E DAM 
EFFECTIVE SAM VALM OF BASE VALM OF 
-2&M- AFIO~ RECEIVED AMOL$(T RECEIVED 

01-HAR-01 974 17 974 27 

01-FEB-01 997 so 997 so 

01-AM-01 997 so 997 so 

13-FEB-01 1 .026 00 1,026 00 

RLIN DATE 22-NOV-01 
PAGE 32 
K:zSz0I 



CLAY FOUNDATION, INC . 
55-0670193 

MELLON STATEMENT #3 
xNT8AfWWD 

FOR THE PERIOD 01 NOVENOWER 2000 THROUGH 31 OCTOBER 2001 

RUN B&TE 22-HOV-01 
PAGE 'S 
Kmal CLY 0011*00 

THE I ., FOUNDATION 

CONSOLIDATED PORTFOLIOS 

CURREN~ CURREHKX 
DAINILOSS 

TRAW 
SCRIPTION TRANSACTION DESCR 

NEXTEL CONNUNS INC SR SERIAL 
9 375X 111151206$ DD IIIIZ/99 FT INTEREST BOUGW 

IT INTEREST RECEIVED 
PAYPIENT PERIOD 15-MY-00 TO IA-NQW-0I 

IS INTEREST SOLD 
PAYNENT PERIOD 15-NOW-40 TO 18-mc_ a$ 

NOBLE AFFILIATES 
7 1SIX 06/21/2017 Do 08/01/17 IT INTEREST RECEIVED 
PAYNEN7 PERIOD 81-AUG-00 TO 51-JAN- 01 

IS INTE3dEST SOLD 
PAYMENT PERIOD 11-M-01 TO 26-HAR-01 
NORTH CAROLINA EASIN HUN M C 
6 2201 01101/2081 DO 05101/19 IT INTEREST RECEIVED 
PAVPEN7 PERIOD 81-JUL-00 TO 31-MC-00 

OKLAHDKA~ DEV FIN AUTH SEIR B 
6 920% 05/15/2012 Do 03,01/99 IT INTEREST RECEIVED 
PAVPIENT PER 100 15-AW-00 TO 14-M-01 

IS INTEREST SOLD 
PAYHENT PERIOD IS-FEB-01 TO 09-AM-61 
OPEGA HEALTHCARE IM INC NTS 
6 950% 06/15/2062 Do 96110196 IT INTEREST RECEIVED 
PAYPIENT PERIOD 13-JM-00 TO 14-MC-00 

is INTEREST SO LD 
PAYNENT PIERIOD IS-DEC-10 TO 10-JAN-61 

15-DEC-40 1 . 216 25 1,216 0 

co-j~ql Is 29 75 29 

INTEREST EARNED 
FM THE PER IOD 01 HOVENwEit 2004 THROUGH 31 OCTOBER 2001 CLY 0001009 

THE CLAV FOUNDATION 
CONSOLIDATED PORTFOLIOS 

CURRENCY CURRENCY 
MEE-= GArN/LOSS 

TRAN 
SECURITY DESCRIPTION a= ~NsAcTlow DES" 

is INTEREST SOLD 
PAYNENT PERIOD 15-BU-10 To 16-JM-01 
PACIFIC On A ELEC SR NT 144A 
7 37S% 11/0112005 Do Ilialloa in I~T BOUGHT 
PAYNENT PERIOD 01-MV-00 TO 15-DEC-00 

is INTEREST SOLD 
PAYNENT PERIOD 01-NOW-09 TO 16-JM-01 
MILIP NORRIS COS DISC 
02/05/2401 IT INTEREST RECEIVED 
PAYNENT PERIOD 17-JM-01 TO 04-M-*l 
PHILIP PKIRRIS = DISC 
04120/2001 IT I NTEREST RECE 1VED 
PAYNEWT PER 100 01 ~-Gj TO 19-APR-41 
PHILLIPS PEIT CD NT 
8 750% 45/25/2019 DO 051n,ag IT INTEREST RECEIVED 
PAYKENT PERIOD 23-KAY-00 TO 24-MOV-00 

IT INTEREST RECEIVED 
PA~ PERIOD 25-NOV-09 TO 24-MY-01 

PROVIDENT EQUIP LIAM a-A A-5 
5 69ox Wn/2006 DO WWI$ IT INTEREST REM I VED 
PAYHENT PERIOD 23-OCI-00 TO 24-NOV-00 

IT INTERUEST -ECEIVED 
PAYNEHT PERIOD 25-NEW-06 TO 24-DEC-00 

IT INTENJEST RECEIVED 
PAVNEWT PER 100 ZS-DEC-40 TO 24-JAN- 01 

27-NOV-00 0 61 49 41 

26-M -00 14 43 11 43 

25-JAW-41 Be So so Sa 

41 

Mellon Trusts" 
Boonon Safe Depo.it and T~t Company 

PAYNEWT/ TRADE DATE MTTLE DATE 
EFFECTIVE BASE VALUE OF BASE VALUE OF 
-RAm- WAutff-REMIM LMQLftL2E== 

01-NOV-09 0 00 646 44- 

13-NOV-44 703 is 703 13 

IS-DEC-4O 132 01 132 81 

41-FES-61 543 73 343 73 

22-PAR -01 161 17 169 17 

02-JAN- @1 622 00 622 00 

IS-FT31-0I 511 so sil 50 

05-AM-01 156 21 IS& 29 

PAYHEWI TRADE DAM SETTLE DATE 
EFFECTIVE BASE VALUE OF BASE VALUE OF 
--2&IL-- avaubff-EEwim 092a-REGE= 

21-JAN-41 123 56 125 36 

11-DEC-01 220 23- 220 Z3- 

II-JAW-61 309 24 Sol 24 

as-M-01 1 .042 16 1 .062 16 

29-APR-01 a7a 40 878 46 

27-NOV-00 Z1406 25 21406 25 

25-mv-01 2.406 ZS 2,446 25 

RUN DKTE U-NOV-01 
PAM 54 
Kn201 



CLAY FOUNDATION, INC . 
55-0670193 

MELLON STATEMENT #3 
INMJLAI~ 

FOR THE PERIOD 81 NDVEM~ 2000 TMOUGH 31 OCTOBER 2091 
RM DATE U-Nov-41 

PAGE IS 
KZ52 

, 
I CLY 

0'0 . . . THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

in CURRENCY CmXENCv 
A~AU-2m 

WAN 
SECMITV DESCRIPTION 2= TRANSACTION DESCRIPTION 

IT INTEREST RECEIVED 
PAYMENT PERIOD ~-JAM-01 TO 24-FEB_ 61 

IT INTEREST RECEIVED 
PAYMENT PERIOD ZS-Fm~bl To Z~~ %I 

IS INTEREST SOLD 
PAYMENT PERIOD ZS-KAR-01 TO 25-Am 

_ 
01 

IT I NTEREST RECEIVED 
PAYMENT PERIOD n-MAR-01 TO 24-APR-QI 

R~IAL Pool CP DISC 
03/16/2001 IT INTEREST RECEIVED 
PAYMENT PERIOD 14-M-01 TO 13-MAR-01 

PRUDENTIAL F110 CP DISC 
05114/2001 IT INTEREST RECEIVED 
PAYMENT PERIOD 19-AFt-01 TO 13-MY-01 

PRUDEMTIAL SECS MW 18-Cl CL A 
6 IQSx 11/15/Z002 on 08/01/98 IT INMEIZEST RECEIVED 
PAYMENT PERIOD 01-OCT-00 TO SI-OCT-00 

IT INTEREST RECEIVED 
PAYNEX7 PERIOD 01-0~-00 TO 31-OCT-00 

IT INTEREST RECEIVEI~ 
PAYMENT PERIOD, 01-wMV-00 To 50-NON-ot 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-DEC-01 TO 31-MC-00 

IT INTEREST RECEIVED 
PAYKENIT PERIOD 01-JM-61 TO 31-JAM-01 

17-MOV-00 67 11 47 11 

21-MV-00 10 22 10 22 

15-DEC-00 60 34 60 34 

18-JM-01 56 87 56 87 

16-FEB-01 33 48 53 48 

RUN DAM 22-NOW-01 
PAGE 56 
M :25201 

INTEMElIT EARNED 
FOR TIIE PERIOD 11 N~ER 2009 TWO" 31 =OBER 2001 CLY 0001DOO 

THE CLAY FOUNDATION 
CONSOLIDATED MTTOLIM 

PAYMENT/ TRADE DAM 
EFFECTIVE USE VALUE OF I 
-R&M- AMOUNT REM VED 

17-APR-01 43 24 

Z4-AMR-01 6a 44 

17-MY-01 39 so 

la-j~cj 21 S9 

08-AM-01 56 24 

13-FED-01 750 .00 

14-MAR-01 141 67 

18-An-01 319 27-

17-SEP-01 1,560 Do 

51 -KAV-O1 1 .5§9 03-

15-AM-01 2,S&7 50 

CWRENCY CMREMCY 
AME-= GAIN/LOSS 

WAN 
SECMITY DESCRIPTION = TRANSACTION DESCRIPTION 

IT INTEREST RECEIVED 
PAYMENff PERIOD 41~-Qj TO 31-MAJZ-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-FEB-01 TO n-FEB-01 

IT INTEREST RECEIVED 
PAYMENT M IUD 01-APR-01 TO 30-APR-01 

is INTEREST SOLD 
PAYMENT PERIOD 01-JM-ol To 19-JM-01 

IT INTEItEST RECEIVED 
PAYMENT PERIOD 01-MY-01 TO 31-MY-01 

PSIMET INC SR NT 
zo ao9% ovisims no ovivqa IT INTEREST RECEIVEI) 
PAYMENT PERIOD 15-AW-01 TO 14-FES-01 

IS INTEREST SOLD 
PAYMENT PERIOD 15-FED-01 To 18-HAR-01 

Q~EC PROV CDA W 
7 549Z 09/15/2021 Do 09/15/99 in INTEREST BOUGHT 
PAYMENT M Ion IS-NAg -01 TO Z2-AM-11 

IT I~ST REMIYED 
PAYMENT PER, Ion 15~ -01 TO 14-MP-01 

QNEST CAP FOG INC M NT 
7 900% Oa/1512010 Do 02/IS/02 IS INTEREST BOUGHT 
PAYMENT PERIOD 15-FEB-01 To 04-JM-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 15-M-01 To 14-AM-01 

1 .561 03-

2,567 50 

Mellon Trust' 
Boston Safe Depamt and Tru~ Company 

PAYMENT/ TRADE DATE Sb ME DATE 
~CTIVE BASE VALM OF ~ YALM OF 
-28IF-- AMOUNT RECEIVED AM00(l RECEIVED 

26-FEB -01 34 78 34 7a 

28-MAR -01 30 51 so 31 

23-APR-01 0 78 0 78 

O-AM-01 26 67 26 47 

16-MAR-01 1,517 31 11317-31 

14-MV-01 893 62 093 62 

SETTLE DATE 
BASE VALUE OF 
AMG~ RECEIVED 

45 24 

6a 44 

39 ao 

21 5V 

36 24 

750 to 

141 67 

316 27-

1,500 00 



CLAY FOUNDATION, INC. 
65-0670193 

MELLON STATEMENT #3 
P& ARIKV I.TJ, NT 

FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 
RUN DATE 22-mv- 

11 PAM 11 
FL25201 

THE CLAY ay 0101010 
CZNSOLIDATED PORTFOLIOS 

CURRERMY CUUU~cv 
BASE COST 

TRAM 
SECURITY DESCRIPTION = TRANSACTION DESCRI"109 

IS INTEREST BODONI 
PAYMENT PERIOD U-A~01 TR 01~_ 01 
ROM . HAAS M NT 
1 
4002 

07/13/ZODS = 07/06/99 IT INTEREST RECEIVED 
PAYMENT PERIOD 15-JM-00 TO 14-JAM-01 

is INTEREST SOLD 
PAYMENT PERIOD IS-JAN-61 TO U-J~61 

SALOMON Sml~ DISC 
01116/2001 IT INTEREST RECEIVED 
PAYMENT PERIM 41-MV-00 TO 15-JM-01 

SALOMON SMITH DISC 
QV12/Z0QI IT INTEREST RECEIVED 
PAYMENT PERIM 17-JAN-01 TO 11-FEB-11 

SALOMON SMITH DISC 
1411W2001 IT IK7EREST RECEIVED 
PAYMENT PERIOD 21-MAR-01 TO IS-APR -41 

SALOMON INC MTH 9 SA 00070 
6 fiZSx Iii3clzoco 00 11/21/96 IT INTEREST RECEIVED 
PAYMENT PERIOD 30-MY-00 TO 29-NOV-00 

SAN PWLQ US FIW DIW 
04/13/ZDDI IT INTEREST RECEIVEII 
PAYMENT PERIM 21-MAR-01 TO 12-AM-01 

SAN PACLO US FIN. DISC 
07/16/2001 IT INTEREST MCEIVE3) 
PAYMENT PERIOD IS-J~01 TO 15-JM-01 

16-JM-01 1 .169 3S 1 .169 as 

Jffi~ 

w 

INTEREST EARNED 
FOR THE PERIOD %I MUVEKMR 2404 THROUGH al OCTOBER 2041 mv Gicific, 

THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

CURRENCY CURRE)CY 
BASE =T GAIN/LOSS 

TOM 
SECURITY DESCRIPTION r= TRANSACTION DESCRI 

SANNA W LTD N Y SAM SUB W 
7 490% 06/13/2011 DO 06/15/01 IS INTEREST BOUGHT 
PAYMENT PERIM IS-J~01 TO ZQ-J~41 

is INTEMST SOLD 
PAYMENT PERIM 1-5-JM-OX TO U-JM-01 

IS INTEREST SOLD 
PAYMENT PERIM IS-J~01 TO U-JM-41 

IS INTEREST SOLD 
PAYWWT PERIM is-im-01 TO 19-JM-ol 

is INTEREST SOLD 
PAYMN7 PERIOD I~J~fi TO 19-JM-ol 

is INTEREST SOLD 
PAYMENT PERIM 15-JUW01 TO U-JM-41 

is I~WTEREST SOU 
PAYMENT PERIM 15-JM-01 M 03-AM-01 
MARS RMUCX ACMP CURP MT4 
fi .I21X 12/13/2001 M 3VIU95 IT INTEREST RECEIVED 
PAYMENT PERIM 13-MAY-00 TO 14-NDW-00 

is INTEREST SOLD 
PAYMENT PERIM 13-WOV-00 M 11-AM-42 

SEARS ACEIRME ACCEP =2P SR HT 
6 S00Z 12/01/2025 M 11/24193 IT IMTEREST RECEIVED PAVMI~ PERIM ll-JM-00 TO 30-MOV-10 

is INTEREST SOLD 
PAYMENT PERIM I-DEC-GO TO 13-MY-11 

01-DSC-oo 1,137 50 1,137 30 

09~Y-01 1,039.87 1,130 07 

40 

@ Mellon Trust' 
BoxLon Safe Dep=t aCd T~t C=pmy 

PAYMENT/ TRADE DATE SETTLE DATE 
E~CTIVE USE VALUE OF DAM VALUE OF 
-JIA3F-- AMOUNT RECE7VED AMQUW[ RECEIVED 

27-SFP-01 206 28- 204 28- 

16-J~01 1129S 00 11295 00 

ia-j~ai 57 36 57 36 

IA-J~41 3 .372 60 . 5,572.64 

12-FEI~01 11441 41 1,441 .41 

26-APR-01 448 63 "8.63 

30-MOV-00 an is an 13 

13-AM-01 392 47 392 47 

PAVKENW TRADE DAM SETTLE DATE 
E~ECTIVE BASE VALUE OF USE VALUE OF 

DATE AMOUNT RECEIVED AMOUNT REMIVEM 

ls-ju~ql S5 .50- 35 so- 

21-JUM-01 33 92 33 92 

ll-JUL-91 31 86 31 84 

17-JM-02 35 97 35.97 

17-JM-01 as 1? 35 97 

18-JLIL-ol 59 66 31 06 

01-hUG-61 114 as 104 .63 

15-MV-00 76S of 76S 00 

09-APR-ol 624 ?S 624 .7S 

RUN DATE 22-MV-11 
PASE 58 
Kn2QT 



@ Mellon Trust'm 
Boston Safe Dep=t and T~ Cmpany 

CLAY FOUNDATION, INC . 
55-0670193 

MELLON STATEMENT #3 
PART IV 

INTEREST EARMID 
M TM PERIM 01 HOWEICBEIt 2000 T)iROWH 31 OCTOBER 2011 

RW DATE 22-MV-01 
PAGE 51 MI., 

C~ CURRENCY 
&&a-= OAIN/LCsS 

CLY 0601100 
IIIE CLAY FOLACDATION 
CC*1SCLIDATED POWIF'OLICS 

PAVMEW/ TRADE DATE SETTLE DAM 
EFWECTIVE BASE VALUE W BASE VALM W 

AJ1)UNI RECEIVED 

Is4m3V-00 3,093 7S 3 .093 75 

15 ~ Y-01 3,093 IS 3,093 75 

sECMITY DESMIPT~ ~ACTIM DESM 

SMIM CAP CORP 6 875Z 11115/2028 DO 11/16/98 IT INTEREST RFMIVED 
PAYKENT PERIM is _mAY-00 TO 14-maw-00 

IT 114TEICEST REMIVED 
PAYM)IT PERIOD IS-NOY-00 TO 14-my- 01 

STA)fl3mD PAC CORP ~ SR WT 9 500% 49/1 
5 
1 
201 

1 
M 

1 
9/08/00 is IWMREST SOLD 

PAYKENTT PERIOD 15-SE.P-00 TO IO-J~01 

STATE SIR M~ DISC 
ofifisizaal IT IWTEREST RE=3VED 
PAYM)IT PERIOD IS-MY-01 TO 12-JW-61 

SMUCTMED A~ 17-LLI CL A-I 
4 79OX 10/12/2034 DO 10/10/97 IT IMTERFST RECEIVED 
PAVNDFT PERIOD 10-OCT-00 TO 09-~-00 

IT INMkEST RECEIVED 
PAVWXr PERIOD 10-~-00 TO Q9-DEC_ cc 

IT INTEIVEST RECEIVION 
PAVW)IT PERIM IO-DEC-00 TO 01-JAN_01 

IT INTEREST RECIEIVIC) 
PA~ PERIOD 10-JM-01 TO 04-m_ 01 

IT INTE)ZEST REMI~ 
PAVM)IT PERIOD LO-M-01 TO 09-HAR_ a] 

IT INTEREST RECEIVED 

IT I~ST RECEIVED 
PAYWXT PERIM 10-AM-01 TO 09-MY-01 

173 75 973 75 

1.133 30 1,133 30 

209 84 209 84 

209 32 209 32 

oa-im-01 

13-JM-01 

144A3W-00 

13-MC-00 

12-JM-01 

14-M-41 

14-W-01 

12-AM-91 
14-MY-01 

204 DO 

205 28 

207 76 

287 23 

206 69 

200 82 

20a 23 

207 76 

207 " 

206 69 

ItiMREST EARNED 
FOR TIIE PERIOD 41 ~ER 2000 ~OUOH 31 =CBER 2001 CLY 0001000 

TW CLAY FO~ATION 
CVWSOLIDAMD PORWOLICS 

CURRE~ cuikft~ 
A&V-s= CAIH/LOSS 

TRAW 
SECURITY DFSMIPTIGN = MItsAcTION MSMIPT 

IS I~EST SOLD 
PAVM)iT PERIM 10-MY-01 TO 29-MY-41 

SUMIT ppTYS ~ 171t Cocos 
7 870X 10/2012903 DO 10/20/06 IT INTEREST REMIVED 
FAVM)iT PERIOD 20~-00 TO 19-AM-01 

IT I~T RECEIVED 
PAVM)JT PER 100 20-AM-01 TO 11-OCT-01 

TC1 CUMMICATICK IM DED 
7 a75X 02/15/2026 DO 02/14/96 IB INTEIVEST BOUWfT 
PA~ PERIOD 15-AM-00 TO 08-NOW-05 

IT IWTEREST REMIVED 
PAVMNT PERIM 15-AW-00 TO 14-FEB-01 

IT INTE]kEST RECEIVED 
PAY"Wr PERIOD 15-M-01 TO 14-AM-01 

TELUCA11" EMOPE 5 V M W 
7 75DX 09/IS/2010 no 09/21/00 IT INTIOREST REMIYED 
PAVW)IT PER 100 21-SEP-00 TO 14-KAR-01 

is INTEREST SOW 
PANW34T PERIOD 15-~-Oj To 16-MY-01 

TIM WARNER IDMIT M LP SR DED 
6 375X 13/15/2023 To IWTEREST BGtX*fT 
PAVM)4T PERIOD 15-SEP-00 To zs-~-ql 

IT INTEILE3T REMIYED 
PAVW)JT PERIOD IS-SEP-00 TO 14-KAR 

_ 
al 

26-~-Ol 2,510 IT- 2,510 IT- 

154%AJZ-91 2 .721 08 2,721 88 

PANM31TI TRADE DATE MTTLE DATE 
~CTIVE BASE VALM ff BASE VALM W 
--2&7- AMOUNT RECEIVED MOUWT RECEIVED 

24-MY-01 157 ss 137 95 

20-AM-01 21164 Z5 2,164 2L5 

22-OCT-01 2 .164 0 2.164 25 

94-~-00 026 a?- 026 87- 

15-FD-ol 11771 as 1,771 U 

15-AW-01 11771 1515 11771 DO 

is~-01 1,511 04 11311 04 

14-MY-81 467 15 467 is 

Rm DATE 2244)V-01 
PAM 60 
~201 



Mellon Trust"' 

Baston Safe Dcp=t and Trust C=p=Y 

INTEREST E~ 
MY 0001080 Flat THE PERIOD 01 KOVEPOSER 2000 TMOUG14 31 QCTOMt 2001 
~ MAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

PAVHEWT/ TRADE DATE SETTLE RATE 
TRAM EFFECT IVE BASE VALLAE OF BASE VALUE OF 

SECARRITY MSCQTPT7w = TRANSACTION DESCRIPTION -2&M- ANOINT RFMI~ ~UNT RF~CEIVED 

IT INTEREST RECEIVED 17-SU-01 2 .721 So 2.721 
PAYNIONT PERIM JS-W.01 TG 14-MP-01 

TRANDAPERICA FIN CMP SR 00216 
6 alex 12114/2001 DO 12/14/99 IT INTEREST RECEIVE33 14-BEC-00 2.720 00 2.720 06 
PAY~ PERIOD 14-j~ 00 TO 13- MC-00 

is INTEREST SOLD ot-Apst-al 1 .70 11 11703 11 
PANICENT PERIM 14-MC-60 TO II-APR-OI 
TRINET CURP REALTY TRUST WTS 
6 ?SOX 05/0112003 GO 02/27/9a IT INTEIRES7 RECEIVED OIqqAR-OI I,iai 2s 1,181 25 
PAY~ PERIM 01-SCP-08 TO 28~~Ql 

is INTEREST SOLD 28-A~ 01 800 63 ROO 63 
PAVPEWT PERIOD DI-OM-01 TO 02-JUL~01 

71fits: IM ctw~lwrl BID 
11 .7502 $6/15/2010 GO WIS/06 IT INTEREST RECEIVED IS-DEC-00 587.50 587 so 
PAVIVENT PERIOD IS-JUN-00 TO 16-MC-40 

is INTEREST SMO 14-FES-01 212 IS 212 13 
PAVPIENT PERIM IS-ME-60 TO 19-FEZ~91 
TV=, INTL maw SA GO ~ 
I Sea% 4i1I5/ZdU m 46141196 is WTERM SOLD 14-DEC-44 So . so 33 
PA~ PERIM I5-MC-OO TO 18-CM-01 

IT INTEREST RECEIVED 15-DEC-00 2,6Z.00 2.51S 10 
PAVIIENT PERIM 15-JUN-00 TO 14-MC-00 
TYCX1 INTL MGM S A GTO NT 
6 375S 02/13/2006 DO OV21191 15 INTEREST 0~ 20-AFR-Ol 11199 Go- 11290 00- 
PA~ MAIM 21~81 TO 24-APR-01 

RION DATE =-NOV-01 
PAM 61 
.25201 

CUR2EWCV C~ 
BASE COST GAINILOSS 

.1111. 

1w 

RON SAM M-NOV-01 
PAM 62 
~201 

INTEREST EASUNED 
MY 9001006 FW TIE PERIOD 01 NOVEONER 21100 TIfta" 31 OCTMER 2001 
rilE CLAY FOUNDATION I 
CONSOLIDATED PORTFOLIOS 

PAVME)rr/ TRADE DATE SETTLE PAM 
TOM EFFECTIVE BASE VALM OF BASE VALUE or 

SECURITY DESCRIPTION 2= TRANSACTION DESCRIPTION DATE ANDUWT RECEIVED ANCIINT RFCETVEI) 

IT I NTEREli T RECEIVED IS-A~ 41 31235 .31 3,235 31 
PAVVENT PERIM 21-FEB-Ol TO 14-AM-01 

UIS FIN DEL INC DISC 
061IS12001 IT INIMPEST V=IVED I3-JUW-OI 1,135 .10 11136 Is 
PAYMENT PERIM OS-JAW-01 TE) 12-JtA4-01 

UNION CAJqP CURP UT 
9 500% 03/IS/2602 IB INTMEST IDUGFIT 16-JAM-02 638 61- 65a Gi- 
PAYMENT PERIOD 13-~ Of M 13-JM-61 

IT IWM]REST RECEIVED 13-"-Gl 950.00 950 Do 
PAYMENT PERIOD IS-SEP-02 III 14-NAR-Ol 

is INTEREST Sao IS-App-41 142 .30 142 35 
PAYMENT PERIOD ~-Ol TO II-Afit-11 

UNION TANK M am $0013 
5 110% 05101/2002 DO 05/03/91 IT INTEREST OECEIVED OI-KAK-Ol 1,477 50 1,417 30 
PAYPIDIT PERIM 41-SEP-69 TO 25-M-91 

IS INTEREST SOLD 09-MV-01 599 .22 599 21 
PAYPIENT palm 01~-Ol To 13-14AV~Ol 

WITU PIEXICAN PrTN M 00006 
8 .375Z 11/14/2011 OD 9111hiol 15 INTEREST FOUGM 21-FED-81 156 .11- 186.11- 
PAYNEEWT PERIM Ifi-JAN-OI TO ~FEI~Ol 

to INTEFIEST 90"T 21-NAO-Ol 487 12- 4@7 .12- 
PAYNENT PERIM Ifi-JAN-OI 7V 25-HAR-01 

to I NTEREST BOUGKr 22 ~-Ol 325 AT- M 69- 
PAVPE~ PERIOD Ifi-JAN- 01 " ZS-W-41 

cw~ CURJRE~ 
84SE MST GAIN/LOSS 

0 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
lWa6um 

FOR TttE PERIOD 01 M~Elt 2000 ~Qttat 31 OMBEIt 2. .1 CLV 
DOW" THE LAl F .. TION 

CONSOLIDATED PORTFOLIOS 

TRAN 
Q= TRANSACTION MSM 

10 INTEREST 3(HX*fT 
PA~ PERIOD I&-JAN-01 TO 26-KAR 

_ 
at 

is INTEREST BOtXNfT 
PA~ PERIOD 16-JM-01 TO 264&&R- ol 

10 INTEROT BOIKAIT 
PAMENT PERIOD 16-JM-01 TO 26-Mil_ ol 

to INTEREST BOUGHT 
PAYMENT PERIOD 16-JAM-01 TO ZG-NAR_ 01 

IS INTEREST SOLD 
PAYNENT PER 100 14-JAW- 01 TO 16-Ap 

- 
ol 

1: INTEREST SOLD 
PA~ PERIM 16-JM-01 TO 16-APR-01 

I 
T INTEREST RECEIVED 

PAYKENT PERIM 16-JM-01 TO 13-JUL-01 
U S nEASMY BILL 
94119/2091 DO 19119/00 IT I WITREST RECEIVED 
PA~ PERIM 19-OCT-00 TO la-APR-01 
U S TREASMV BILL 
47/12/2601 DO 01/11/01 IT INTEREST RECEIVED 
PAYKENT PER IUD 11-JM-01 TO 11-JUL-01 
u S TREASURY BONDS 
07 SO0X 11/1512016 M 11/25/06 to I WMIDEST BOWW 
PAYNEWT PERIOD 15-4OV-04 TO 05-JAW-Gl 

is INTEREST SOLD 
PAYNENT PER IOD 15-NM-00 TO 22-APR- at 

29-MC-00 466 IT- 466 IT- 

15-AM-01 1,489 46 1,481 46 

INTEREST MNED 
FOR 711E PERIOD 01 NOVEMBER 2000 THROWN 31 OCTOBER ZCOI CLY G001000 

THE CLAY FOtARDATION 
CONSOLIDATED PORTFOLIOS 

PA~/ TRADE DATE SETTLE DATE 
EFFECTIVE SAM VALUE OF BASE VALUE OF 
__2&M- AMOEINT RECEIVED AMOtINT REMIVED 

10-JAN- *1 1 .244 14- 1,244 14- 

25-JAN- 01 1, R54 65- 11854 6s- 

26-JM-01 156 S7- 186 57- 

26-JAN- 01 3,305 f7- 1,305 97- 

02-M-01 1,159 )A- 21159 14- 

15-FU-01 6,296 So 6,296 88 

27-FEB-01 134 67- 134 67- 

27-M-Ol 370 34- 370 54- 

28-M-01 40 40- 40 AD- 

ol ~-01 149 26- 149 26- 

22-KAIZ-01 134 &B- 134 65- 

CMRENCV CmRENCV 
DAM-= GAIN/LOSS 

TRAW 
SECMI " DESCRIPTION 2DDE TRANSACTION DESCRIPTION 

u S TREASWV BONDS 
US I nx wisnait DO es/isisi to INTEREST DGUGW 
PA~ PERIOD 15-AM-00 TO 22-JM-01 

IS INTEREST BOUGM 
PAYNENT PERIOD 15-AW-00 TO 21-JM-01 

To INTEREST BOtIGHT 
PAYNENT PERIOD 1S-AW-DI TO 39-JM-01 

to INTEREST MIX*fT 
PAWIENT PERIOD 13-AW-01 TO 30-JM-01 

to INTEIIEST BOUGM 
PA~ PERIOD 15-AM-01 TO 05-M-01 

IT INTEREST RECEIVED 
PAYNEWT PER IOD 15-AW-00 TO 14-FEB-01 

13 INTEREST BOWHT 
PAYNEXT PERIOD 15-M-01 To 41-HAR-01 

to INTEREST BOtxRfT 
PA~ PERIOD 15-M-01 TO 01-KAR-01 

IS INTEREST BOMM 
PAYKEWT PERIOD 15-FEB-01 TO 04-KAR-01 

is INTEREST BOMW 
PAYMENT PERIOD 15-FEB-01 TO 05-KAR 

- 
It 

to INTEREST aom~ 
PAYNENT PER IOD 15-FO-01 TO Zfi-KAk_ at 

menon Trustsm 
Bustan S&fe Depmt and T=t Company 

PA~/ TRADE DATE SETTLE DAM 
EFFECTIVE BASE VALtJE OF USE VALUE OF 

DATE AMOW R=IVED 

z2-mAR-0I 241 76- 247 76-

22-KAlt-Ol 330 35- 338 33-

2z-mAR-OI 330 15- 330 35 -

22-MAN-01 412 93- 412 15-

11-APR-01 1 .587 76 1,587 76 

11-APR-01 317 55 317 SS 

16-JUL-01 2,277 33 2,277 33 

If-AM-01 1 .598 to 11598 is 

12-JM-01 188 S7 too 57 

RUN DATE 22-NOV-01 
PAM 

63 

PCES201 

CmRENCY CWRENCV 
A&=-= GAIN/LOSS 

RUN DAM 22-MV-01 
PAM 64 
Mn2§1 



@ Melion Trust SIA CLAY FOUNDATION, INC. 
Boston Safe Depmt amd Tt=t Company 

55-0670193 
MELLON STATEMENT #3 

,wRAf9KM 
C" Goo"00 

FOR THE PERIOD 01 NOVEMBER 2000 ~OUGH 51 OCTOBER 2001 
THE .1.1 FOUNDATION 
CUNSOLIDATEI) PORTFOLIOS 

PAYMENT1 TRADE DAM SETTLE DATE 
TRAW EFFECTIVE BASE VALUE OF BASE VALLIE OF 
t= TRANSACTION DESCRIPTION DATE AMOUNT RECEIVED AMOUNT RECEIVED 

[B INTEREST BOMW 05-AM-01 606 04- 606 94- 
PAYMENT PERIOD 15-M-01 TO 01-Am 

_ 
al 

III INTEREST BOMMT 11-AM-01 20S 37- 205 37- 
PAYMENT PERIOD IS-FED-61 TO 16-Am 

- 
ol 

IS INTEREST SOLD 28-AM-01 661 52 601 52 
PAYMENT PERIM 15-M-01 TO Z2-APR 

_ 
ol 

IS INTERIUIT BOUGW 26-AM-01 2 Sl- 252 Sl- 
PAYMENT PERIOD 13-M-41 TO 34-AK_ 01 

IS INTEREST SOLD 07-MY-41 232 &1 28 2 61 
PAYMENT PER IUD IS-FEB-01 TO 09-MY-01 

lb INTEREST ao~ 
09-MY-01 415 79- 493 79- 

PAYMENT PER IUD IS-FIEB-81 TO 13-MY-41 

IS INTEREST SOLD 09-MY-01 us al ball 61 
PAYMENT PER I DO IS-M-81 TO 

23_My_ol 

1 
3 INTEREST SOLD 09-MV-01 98 76 98 76 

PAYMENT PERIOD 15-M-11 TO 14-.V_ 01 

is INTEREST SOLD 12-im-ol 3.605 82 3,60S 32 
PAYMENT PER IOD 15-M-01 TO 13-JM-01 

III INTEREST BOMKT ZS-im-al 1,44S 44- 1, 445 44- 
PAYMENT PERT GO 15-FED-61 TO 25-JUL 

- 
61 

13 INTEREST SOLD 13-AM- 01 4.416 06 4,646 86 
PAYMENT PER IOD 15-M -01 TO 13-AW-01 

IT INTEREST RECEIVED IS-AM- 01 6,216 88 4,z96 aa 
PAYMENT PERIOD 15-FEM-01 TO 14-AUG- 01 

RUIN DATE 22-MOV-01 
PACE 63 
MZS201 

CURRENCY CURRENCY 
A&Z"'m GAIN/LUSS 

INTERIMT EARNED 
FOR THE PERIOD 01 NOVEMBER 2000 THROLIGH 51 OCTOBER 2001 CLV GO91666 

THE CLAY FOUNDATION 
COWS LIDATED MWOLIM 

CMRENCY CmRENCY 
ALT-cm GAINILOSS 

MAN 
SECUR ITY DESCRIPTION GM TRANSACTION DESCRIPTION 

IB INTEREST DOLIGHT 
PAYMENT PERIM 15-AM-01 TO 26-SEP-01 

III INTEREST BOWHT 
PAYMENT MIM 15-AM-01 TO 27-~-Gj 

is INTEREST SOLD 
PAYMENT PERIOD 15-AM-01 TO 30-SEP-01 

= nEAs cpr 
3 6nX 04/lS/2020 DD ouivia m REPS INT FROM INFLA 

TREAS 

CD RECEIVED INTEREST FOR DEC 

is INTEREST SOLD 
PAYMENT PER 100 IS-OCT -00 TO 25- XAM-01 

LIS TREASURY INFLATION INDEX 00 
3 a?S% 04/1512029 DD 04/15/98 CD REPS INT ON TREAS 

CDC 

CD REtD INT ON INFI .AT 
TREASmy 

CD RECEIVED INTEREST FOR DEC 

is I MTEREST SOLD 
PAYMENT PERIOD 15-OCT-00 TO 23-JM-01 

US WEASURV BDS 
06 LUX 04/15/2029 M 06/15119 IS INTEREST SOLD 
PAYMEN~ PERIOD 15-AUG-09 TO 05-MOV-50 

al-MOV-04 483 51 483 SI 

PAYMENT/ TRADE DATE SETTLE DATE 
EFFECTIVE BASE VALUE OF BASE VAL UE OF 
DAM AMOUNT REMI AMOUNT RECEIVED 

20-SEP-01 427 15- 427 25- 

21-SEP-01 194 29- 194 29- 

26-SEP-01 S70 74 570 74 

29-MOV-00 S40 00 540 go 

29-=-00 Lao go 180 00 

24-JM-01 1 .022 62 1,022 62 

31-OU-00 43 40 43 .40 

06-NOV-06 48 AD- 48 A$- 

30-NDV-00 826 00 826 00 

29-DEC-00 275 so 273 Of 

19-JM-ol 1,593 93 11595 93 

RUIN DATE 22-MOV-01 

= 
PA E 66 

281 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
PART IV 

INMREST EARNED 
FDA THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOB~ 2001 

W 60 '0*' - , THE L:l FOUNDATION 
IS CONSOLIDATIED PORTFOLIOS 

CURRENCY cm~ 
GAIWILOSS 

TRAM 
= TILAMACTIGH MSCRIPTIDM 

IS IMTERIEMT SOLD 
PAYMENT PiDtIOD 15-AM-00 TO 08-NOV-00 

1 
3 

IMMINEW BOUGHT 
PAYMENT PERIOD 15-AUG-00 TO 18-WC- 00 

15 INTEREST SOUGHT 
PAYMENT PER IOU 15-AM-00 TO 20- DEC- go 

TO INMREST BOUGHT 
PAYMENT PERIOD 15-AN-00 TO 21-MC-00 

III INTEREST BOUGHT 
PAYMENT POIDD 15-AN-00 TO II-JAM- 01 

IS INTEREST SOLD 
PAYMENT PEIZIOD IS-AWS-00 TO Ifi-JAM-OI 

IS IMITREST GOLD 
PAYMENT PER IOD 15-AN-04 TO 31-JAM- 01 

U 3 TREASMV BONDS; 
05 375% 021151Z931 DO 02/15101 IS I MMMIM T SOLD 
PAYMENT PERIOD 15-M-01 TO 02-MY-01 

III INTERUEST BOUGHT 
PAYMENT PERIOD IS-M-01 TO 13-AM-01 

IT INTEREST MMIVED 
PAYMENT PUZOD 15-FO-01 TO 14-AUG_ 01 

Is INTEEREST SOLD 
PAYMENT PERIOD 15-AN-01 TO 25-OCT-01 

30-AM-01 457 32 457 32 

13-AM-01 2,939 92- 2 .939 92-

15-AM-01 5,912 50 3 .912 50 

26-OCT-01 $20 65 32A 45 

INMREST EARNEI) 
CLY GOOIDOO FOR THE PERIOD 01 NOVEMBEER 2000 THROUGH 31 OCTOBER 2001 
THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

PAYMENT TRADE DAM SC~TLE DAM 
TRAM EFFECTI VE BASE VALUE OF SASE VALUE OF 

SECURITY DESCRIPTION GM TRANIIACTION OFESCRIPTION -I&M- AMOUNT REMIWO AhqRff-2Em= 

U S TREIASURY NOTES; 
es 750% 08/IS/2003 DO 08115/93 10 INTEREST BOUGHT 24-JAN-61 392 42- 391 42- 
PAYMENT MIDD IS-AU"O TO 28-JM-01 

is INTEEREST BOUGHT 26-JM-01 264 06- 264 1&- 
PAYMENT PMI= 15-AUG- as To SO-JAM-01 

is IWMREST SOUGHT 34-JM-01 667 97- 667 IT- 
PAYMENT PER 100 15-AUG-00 TO 01-M-01 

10 INMREST BGLXRfr 31-JAM-01 4 .7s7 a2- 4 .757 82- 
PAYMENT POIDD 15-AM-00 TO 04-~-Ol 

III INMRMT BOUGHT 01-FEU$-01 2,5112 82- 2 . S82 112- 
PAYMENT PERIOD 15-AM-00 TO 04-FEDI-01 

IB INMREST BOUGHT 06-F131-01 7 .092 20- 7,092 20- 
PAYMENt P13210D 15-AN-00 TO Oll-FEB-01 

IS INTEREST SOLD 01-FEB-01 9,757 03 1,757 03 
PAYMENT MERIOD 13-AM-00 TO 11-M-01 

10 INTEREST BOUGHT I3-FE:B-OI 3 97- 3 97- 
PAYMENT PERIOD 15-AM-00 TO IS-M-01 

IT INTEREST RECEEIVEZ 15~01 6.612 50 6 .612 so 
PAYMENT PIERIOD 15-AM-00 TO 14-~-01 

13 IWMREST BOUGHT 05-KAlt-al SO 04- 30 04- 
PAYMENT PER IOD IS-M -01 TO 07-W-01 

13 INTEEREST SOUGHT Oa-MAR-Ol 1 .486 74- 11486 74- 
PAYMENT PUIOD 15-M -01 TO 12-MAR 

_ 
al 

CURRENCY CURRENCY 
1&7-= GAIN/LCSS 

0 

Menon Trust sA 
BoxLan Safe Depomt asid T~ Company 

PAYMEWT~ TRADE DAM SMLE DAM 
EFFEECTIVE BASE VALUE OF BASE VALUE OF 
_2&M_ AMOUNT RECEIVED AMOUNT RFCE!IVEB 

66-MV-00 42f 42 429 41 

14-MC-00 110" 57- 110" 57- 

le-DEC-00 319 .37- 319 S7- 

19-MC-00 322 06- 3Z2 06- 

of-im-al 499 32- 499 32- 

ii-im-al 1,160 13 1 .160 93 

31-JAM-01 4,214 31 4,244 31 

RUN DAM 22~- a I 
PAM 

A 
7 

M~201 

RUN DAM 22-MV-01 
PAM 68 
14~201 



Mellon Trust' CLAY FOUNDATION, INC. 
Boawn Safe Depo,nt And Trtlst Company 55-0670193 

MELLON STATEMENT #3 
1wrRAPURIWO 

~LV 
0"'0" 

FOR ITIE PERIOD 01 NOVEPIXER 2000 TWIRG" 51 OUMER 2001 
Ila! CL 

AV 
I .. It ON 

C014SOLIDATED PORWOLIM 

PA~/ WAVE DAM MTTLE DATE 
TRAII EPFECTI VE BASE VALM W BASE VALLEE OF 

SECLRITV MSMTFTTM = TRAMAUION DESMIPTIM DAM MOL$1T REMIVED AMLlIT REMIVED 

IS I~ITEREST BOUGO(T OS-AN-01 42 89- 42 al- 
PA~ PERIM 15-FES-11 TO 09-An 

. 
01 

13 Z~T BQtG§fT 12-AM-61 2.560 SO- 2 .566 51- 
PA~ PER IOD 15-FEB-01 TO 17-A 

_ 
01 

PAVIRDIT M IOD 15-FEB-01 To la-A 
IS_ 

al 
1)(MILEST SOLD 16-APR -01 3,602 67 3,612 67 

Pa Is 111713tElST SOLD 20-AN-91 3 .a3l 3 .a3l 22 
PANNEDIT PERIM 15-FED-01 TO 22-AM-01 

Ill INTEREST BOWW ZS-APR-01 646 Aa- 646 46- 
PA~ PERIM 15-FED-01 TO 29-An 

. 
al 

13 
WEREST 11DIX(RiT 01-MY-01 271 56- 279.56- 

PA~ PER IGO 15-FEB-01 TO 

15 IVMREST BOLO"T 
IS4,AV-01 803 74- BOB 74- 

PA~ PERIM 15-FEB-01 TO 17 -;%AV-41 

To IMTEREST BOU~ 24-MY-01 1,167 47- 1,167 AT- 
PAVIlDiT PERIM 15-FEB-01 TO 30 ~_ al 

IS I~T SOLD ol-JM-01 5,203 39 5,203 59 
PAVIIEtiT PER Ion IS-M-01 TO ll .jm_ al 

IS I~T Bminit ll-j~ al 8 .111 36- 81411 .34- 
PANKIDIT PERIOD 15-M-01 TO 13-JM-01 

is 111TEREST llo~ 12-JM-01 1,524 96- 1 .324 al- 
PA~ PERIOD 15-FEB-01 TO 14-JM-01 

PAYNNT PER Ion 15-FEB-01 To 24-1 
IS_ INTEREST W LD 20-JM-ol 3,125 54 3,121 34 
M 41 

CLAURE]ON ctft~ 
BASE COST 

I~JTEREST EAR14ED 
CLY 0001000 FOR THE PER IDD 01 ER 2000 711ROUKII 31 OVMBER 2001 
T11E CLAV FOUIMATION 
~LIDATED PORTFOLIOS 

PANlIEWT TRADE DAM SETTLE DATE 
TRAN EFFEMVE SAM VALUE OF BASE VALVAE OF 

SECIARM DESMIPTloq = TRAtISAIMON DESCRIPTION -_DAIL__ AMQ~ REMIYED AMOW REMIvF0 

15 INTEREST SOLD 26-JM-ol 11,664 to 11 .864 76 
Ph~ PERI on 13-FEB-01 TO 26-JUL_ 01 

PAYNEWT PERIM 15-AM-01 TO 30- 
IS_ 161MAJEST BOLI(OfT 26-MT-ol 3,549 22- 3154l .n- 
O~ 01 

U 5 TREASURY WTES 
16 SOOZ 11/15/2106 On IO/lSi96 IS INTEREST BOLKaKT 29-MT-91 361 62- 561 62- 
PAV14E)JT PERIM 15-~-Gl TO 29-WT-01 

U S TREASURY NOTES 
05 5752 01/3012862 On 01/34/97 IS INTEREST BOUCRiT 11-MC-00 605 zS- 605 :E5 . 
PA~ PERIM 30-MP-00 TO 13-MC-00 

IS INTEREST SOLD 10-im-li 697 23 691 25 
PA~ PERIM 30-MR-00 TO 15-JM-01 

15 INTEREST SOLD if-JAN-41 174 52 174 32 
PA~ PERIOD 36-SEP-10 TO 15-JM-01 

U S TREXSmy lJOTES 
06 ooox 08/15/2004 DO calls,99 to IWTEREST BOLIGHT 26-JM-ol 7,120 99- 7,920 99- 
Ph~ PER IOD 15-FEB-11 TO 26-JUL-01 

IT IWTEREST RECEIVED 13-AM-01 al"o so a .a5q 00 
PAV71E)iT PERIM 15-PED-11 TO 14-AUG-01 

is 1~51` SOLD 06-MP-41 2 n 00 225 00 
PA~ PERIOD IS-AM-01 TO 06-SFP-01 

13 
INTEREST BOVAG&IT 20-~-41 1 .402 17- 11402 IT- 

PAYMENT PERIOD 15-AW-01 TO 26-SCI-al 

is INTEREST SOLD 26-OCT-61 31423 91 31423 91 
PA~ PERIOD 15-AW-01 TO 28-OCT-GI 

CURRMCN CURRE)ON 
BASE COST GAINILOSS 

SIDI DAM U-NOV-01 
PAM 69 
1n201 

RM DATE 22-MY-01 
PAM 79 
'25201 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
INTEPEAFaly 

FOR TWOE PERIOD 01 NOVE]QER 2000 714RONKRi 31 =OBER 2011 

RM DAM 22-HOW-0 
PAM 

71 

NZ5201 CLY C001000 
THE CLAY FOt1WDATI0W 
CONSUL 

I 
DATEEI PORTFOLIOS 

.1 5042 0211512010 DO 02/15100 ID INTEREST 1101IGHT 
PAV14ENT PERIOD 15-AM-00 TO 04-BEC-00 

IT INTEREST RECEIVED 
PAYNENT PERIOD 15-AM-00 W 14-m_ 01 

is INTEREST SOLD 
PAYMENT PERIM 15-FED-01 TO 22-APR_ 61 

is INTEREST SOLD 
PAYHENT PERIM 15-M-01 TO 04-JM-11 
U S TREASMY WXYTES 
06 754X 05/IS/2005 00 05115100 IB INTEREST BOLWT 
PAVPEN7 PERIM 13-MV-00 TO 17-JM-01 

IT INTEREST RECIEIVEI) 
PAYMENT PERIOD 13-ROV-00 TO 14-MY_ 01 

IS INTEREST SOLD 
PAYMENT PERIM 15-flAY-01 TO 12-SEP_ 01 
U S REASmy NOTES 
05 750X 08115/2010 DD 08115100 10 INTEREST BOUGHT 
PAY11DIT PERIOD 13-AM-00 TO 11-MC-06 

13 INTERE!iT bOLIGIIT 
PAVINENT PERIOD IS-AW-04 TO 09-JM-02 

10 INTEREST WaLmOft 
PAVIREWT PERIOD 15-AM-00 TO 22-JAN-41 

15 INTEREST SOLD 
PAVVINT PERIM 15-AW-00 TO 31-Jm_ at 

CURRIENCN CMENCY 
BASE MT GAINILOSS 

14-JAW-61 89S 04- all @A-

IS-N&Y-61 2 .S31 ZS 2,531 25 

10-SEP-01 1,664 57 11664 S? 

07-PEC-00 11301 56- 1 .301 56-

05-JM-01 1,640 64- 1,040 64-

18-JAN-61 754 69- ?S4 69- 

S . "1 56 31831 36 

INTERUT EARNED 
FOR THE PERIOD 01 NOVEPUIER 2010 THROWN 31 OCTOBER 2001 CLY 0001000 

THE CLAY FOUNDATION 
CONSOLIDATED PORTFOLIOS 

PAVRENT/ TRADE DAM SETTLE DATE 
EFFECTIVE BASE VALM OF BASE VALM OF 
-2&M- APH3UNT RECEIVED AMUNT RECEIVED 

ii-im-61 ISO 10- ISO 10- 

ll-JM-01 2,724 12- 2 .724 11- 

24-JM-01 1,846 52- 1,846 S2- 

SI-jAm- 01 1,613 25- 1,643 23- 

01-FED-01 117 76- 197 76- 

OI-FE35-61 6S 93- 63 93- 

06 ~5-01 136 60- 136 60- 

14~-Ol 770 38- 770 511- 

14-FEII-01 77 01- 77 04- 

27-FEB-01 1&1 96- 169 96- 

14-PIAR -01 3,446 63- 3,446 a3- 

TWAN 
SECWfZITY DESCRIPTION 2= TRANSACTION DESCRIPTION 

UNITED STATES TREASURY NOTES 
85 750% 11/15/2005 00 II/IS14O 10 INTEREST 11OUGHT 
PA~ PER IOD 15-mov -00 TO 16-JM-ol 

10 INTEREST BOUWr 
PAYPIENT PERIOD 15-NOV-00 TO 23-JAN

. 
$I 

in INTEREST BOLIZOIT 
PAVN~ PERIOD 15-MV-00 TO 28-JM-01 

IB IWTERIEST WLC1KT 
PAV14EWT PERIM JS-NUIV-00 TU 04-FED-01 

10 INTEREST SOLIGHT 
PAVIRNT PERIOD 15-MM-00 TD 05-m_ 01 

III INTEREST BOMKT 
PAYMENT PER IUD 15-MV-00 TO 05-m_ 91 

is INTEREST BOUKHT 
PAYN1E]WT PE)IJOU 13-MV-00 03-FEB- 41 

III INTEREST BWGHT 
PAYINEWT PERIOD 15-MV-00 TO 19-M-41 

18 INTEREST BOUKOfT 
PAYPIENT PERIOD 13-MV-00 W 19-FEU_ 11 

IB 
INTEREST BOIXRIT 

PAYPIENT PERIOD 15-MV-00 To 01-41-41 

III I NTERJEST BOLRRIT 
PAYPENT PERIOD 15-NOV-90 TO Ia-PAR_ 01 

CLOUZENCY CURRENCY 
OAIN/LOSS 

Mellon Trust' 
Bmwo Safe Depmt azid T~ Company 

PANNENT/ TRADE DATE SETTI.E DATE 
EFFECTIVE BASE VALM OF ~ VALM OF 
-R&Z- ANOUNT RECEIVED AMUNT RECEIVED 

3e-,,ow-oo 39S is- 395 65-

Is- M -01 61175 00 61175 00 

18-APR-OI 661 67 661 67 

31 -NAY-01 2 .666 44 2,666 44 

RUN DAM 22-NOV-01 
PAGE 72 
~201 



CLAY FOUNDATION, INC. 
5"670193 

MELLON STATEMENT #3 
ImTTRAPJAX 

FM ~ PERIOD 11 NOVE)IBEII 2000 THROWN 31 OCTOBER 2001 CLY GODICOO 
TI-E CLAY FOISMATION 
CONSOLIDATED PMTFOLIas 

CISIZENCV CURRENCY 
16sm-9mmi 

MAN 
SECmrTV DESCRIPTION 2= TRANSACTION DESCRIPTION 

IS INTEREST' DOWNT 
PAVIDENT PER IDD 15-~-06 TO 17-APR_ H 

IS INTEREST SOLD 
PAYKENT PERIOD 15-MV-00 TO 18-APR_ 61 

IS INTEREST SOLD 
PAYPEWT PERIM 15-MV-00 TO 24-APR_ 01 

IS INTEREST SOLD 
PAYWENT PERIOD 15-MV-01 TO OI-mAY_ 11 

U S TREASURY mom 
05 DOOR 02/15/2011 OD 02/15/01 IS INTEREST SOLD 
PANNEWT PERIOD 15-FEB-01 TO 26-FEB-12 

10 INTEREST StH=HT 
PAVNENT PER IOD 15-FEB-01 TO U-FEB_ 01 

13 INTEREST W=HT 
PAYIIEWT PERIM IS-M-01 TO 1141AR- #I 

IS INTIOZEST SOLD 
PAYPIENT PER IDD IS-M-01 TO 

IS INTEREST SOUKAft 
PA~ PERIOD IS-M-01 M 16-AM-81 

ID INTEREST BOLOSfT 
PAYNE3417 PU 100 IS-FEB-01 TO 16-APR-91 

IS INTEREST SOLD 
PANIKENT PERIOD IS-FEB-01 TO 16-APR-01 

22-FEB-01 33 is 33 15 

26-FU-01 SO 01- SO 01- 

07-ftAR-01 JOB 59- 143 51 . 

14-HAR-01 729 37 729 37 

11-APR-01 SOS 52- 505 52- 

Ii-APR-OI 126 39- 126 39- 

11-APR-01 zS2 16 25 2 76 

INTEREST EARNED 
MY GODIODO FOR THE PERIOD 01 ~ 2000 THROWN 51 OCTMER 2001 
TIIE CLAY FOIMATIQN 
CONSOLIDATED PMTFQLI03 

PAYHENI I MADE DAM SETTLE DATE 
MAN EFFECTIVE BASE VALUE OF BASE VALLE OF 

fwl~ n~cCRIPTTON_ G2Z TRANSACTION DESCRIPTION DAM MOUNT RECEIVED AMOWT RECEI VED 

IS INTEREST bOtZKT 12-APR-01 171 Z?- 171 27- 
PAYNENT PEItZOD 15-M-02 TO 17-APR-61 

is I~ST SOLD 12-APQ -01 Is& 91 256 91 
PAVNENT PER IDD IS-FEB-IJ TO 11-AM-81 

15 INTEREST 5010GHT 14-KAY-01 377 09- 377 09- 
PAVNE)IT PER IOD 15-FED-01 TO 16-MY-01 

is INTEREST SOLD 21-MY-01 11062 B7 1,032 07 
PAVNEWT PER JOB 15-M-01 TO 23-MY-01 

IS INTEREST 10LIGHT 01-JM-ol 506 64- 306 64- 
PAYMIXT PER TOD 15-M-01 TO 05-,J~ 01 

IS INTIOREST BOL)GIHT 2b-JM-01 2.716 96- 2,796 96- 
PAYKENT PERI M IS-FEB-01 TO 26-JM-61 

IS IWTERJEST SOLD 01-AW-01 3100 66 3,480 96 
PAYNENT PERI 0 13-FEB-01 To OI-ALXI- 01 

U 5 TREASURY NOTES 
04 625X 05/15/2006 DD OS/IS/OI 15 INTEREST DOMHT 15-MY-01 20 74- 20 74- 
PAYNEXT PER I OD IS~Y-01 TO 17-MY-01 

IS INTEREST SOLD 17-MV-01 111 24 111 24 
PAYMENT PERIOD 15-NAY-01 M 17-MY-41 

IS I NTERES T SOLD 17 -VIAV-01 III IS 57 9a 
PAYNENT PE]I IOD IS-HAY~01 TO 21-MY-01 

IS INTEREST SOLD 21-MY-01 96 15 96 is 
PAVNENT PERIOD 15-MY-01 TO 23-NAY-01 

CLIRRE~CY CURRENCY 
1827-sm GAIN/LOSS 

Mellon Trust' 
Barton Safe Depant and Trwt CompamY 

PA~/ MADE DAM ~ DATE 
EFFI:CTIVE BASE VALUE OF BASE VALUE OF 
DAM AMLINT RECEIVIM ABIPUNT RECEIVED 

12-APA-01 4,692 27- 4,812 27-

Ia-APR-OI 861 71 861 71 

20-AM-01 2,685 19 2 .&S5 19 

01-MY-01 25,458 43 23,458 43 

Jim DAM 22-MV-01 
PAM 

T 
3 

112S201 

RW DAM 22-NOV-01 
PACE 74 
~201 



CLAY FOUNDATION, INC . 
55-0670193 

MELLON STATEMENT #3 
.aEAUE 

FOR THE PERIOD 01 W~~ 2000 THRD~ 31 OCTOOM 2001 

RON DAM U-NOV-01 
PAM 75 
N25201 CLY GICIOCO 

THE CLAY FOk1WDATION 
CONSOLIDATED PORTFOLIOS 

a SETTLE DAM 
USE VALISE OF CLWAE~ cm~ 

AMOOIT RECEIM A&W-9m GAIN/LOSS 
149 60- 

211 95 

263 93 

1 .018 Go-

3,202 31-

2.L29 as 

2,367 39- 

620 25 

3,167 12 

149 46 

642 66 

TRAN 
SECLIRITY DMCRIPTION 9M TRANSACTION DESCRIPTI 

10 I~T BOUGHT 
PAYPOENT PERIOD 15-MY-01 TO 2G-NAY_CI 

Is 10iTEREST SOLD 
PA~ PERIOD 15-MY-01 TO ZB-MY-01 

IS INTERIEsT SOLD 
PA~ PERIOD IS-MY-01 To 04-Jum_ 01 

IB IWMR~T BODGHff 
PAYNEENT PERIOD 15-MY-01 TO 12-Am

. 
01 

ID IWTMST SCHIGHT 
PAYPIEWT PERIOD 15-MY-01 TO 20-AM-01 

is IDflMREST SOLD 
PAYWF!N7 PERIOD 15-MY-01 TO U-SEP-01 

ID INMEST BOLIGHT 
PA~ MIOD 1S-MY-01 TO V-SEP-01 

IS INTEREST SOLD 
PA~ PEIRIOD 15-MY-01 TO 02-047-01 

is INTEREST SOLD 
PAYPIENT PERIOD 15-MY-01 TO 29-OCT-01 

MITED STATES TR~WY NOTES 
OS OCOX Ca/15/2011 Do Da/1S/QI IS INTEREST SOLD 
PAYHE~T MICO IS-AM-01 TO QS-S~-01 

is INTERMT SOLD 
PAYMNT PER 100 15-AM-01 TO 26-SEP-01 

05-SEEP-81 149 46 

20-MP-01 642 66 

is 

RON DATE 22-MY-01 
PAGE 76 
M25201 

INTEREST URMD 
FOR ~ PERIOD 01 WOVEMn 2000 THROUGH 31 OCTO20R 2001 CLY GOO1000 

TW CLAY FOMDATION 
CONSOLIDAMD PORTFOLIOS 

PA~/ TRADE DAM SETTLE DAM 
~CTIVE BASE VAL~ OF DAM YALM OF CLJRRE~CV CmREZNCY 
DAM AH92M-9EVJ= ANVLAIT RECEIVED Aas"m GAIN/LOSS 

26-~-01 60 21- 80 21- 

15-APR-01 636 .44- 536 46-

10-AM-01 2.7so .oo 2,750 00 

TRAm 
SECLIRM DESCRIPTION TEANUcTIDH DESCRIPTION 

WAL ~T STORES INC WT 
6 873X la/1012DO9 Do 05/10199 13 INTEREST CONJOINT 
PAYNEENT PERIOD 10-M-01 TO U-M-01 

15 I~T SCnJGHT 
PA~ PERIOD 10-M-01 TO 22-AM-01 

IT INTEREST RECEIVEO 
PAYMNT PUIOD 10-M-01 TO 09-AM-01 

WSTVACD CORP NT 
4 &SOX 11/15/2004 M 11/10/99 15 ICIMREST 00~ 
PAY~ M10D 15-MOV-09 TO 15-JM-01 

is IDTMOEST SOLD 
PA~ PERIOD is-WOV-00 TO 13-MY-01 

WIZSWACO CORP NIT 
8 2402 11/15/2050 DO 01/18/00 IT INTENHEST RECEIVEV 
PA~ PERIOD 15-JM-00 TO 14-JM-01 

is ICnMREST SOLD 
PAYNEENT PERIOD 15-JM-41 TO 22-JM-01 

WINSTAR CONKLINICATIDSOI INC 
12 3DOX 04/15/2008 0 04110100 13 INTEREST 00~ 
PAVNE~Nff PERIOD 15-OU-00 TO 20-MV-00 

IS INTEREST SOLD 
PAYtIENT PERIOD 15-OCT-00 TO 21-M-01 

is INTERE~ST SOLD 
PAV?ENT PERIOD 15-OCT-00 TO 10-NAR-01 

406 24- 406 24-

1,192 09 1 .192 09 

i,a4s oo 1 .343 Do 

02 00 52 00 

19-JAN-01 

09-MY-91 

16-j~oi 

15-JM-ol 

ifi-Dow-00 

IS-M-01 

14-mAR-01 

la? SC-

UD 49 

267 U 

is? so-

no 49 

267 36 

@ Mellon Trust' 
Boston Saf- Depmt and T~t Company 

PA~/ TRADE DATE 
~TIVE USE VALM OF 

AMVN7 RECEIWD 

zi~v-oi 149 60-

ZS~Y-oi 219 93 

31-MV-01 265 15 

09-AM-01 1,018 Do-

17-AM-01 3,202 31-

20-SEP-01 2 .629 as 

21-SEP-01 1,367 39-

25-SEP-01 620 .0 

29-OCT-01 $1167 12 



@ Mellon Trust" CLAY FOUNDATION, INC. 
Barzon Safe Depmt and T~t Company 55-0670193 

MELLON STATEMENT #3 
iwr&AR~ 

CLY 0081000 FOR THE PERIOD 01 NOVEMBER 2000 THROM 31 OCTOBER 2501 
THE CLAY F(XJXDATrw 
CONSOLIDATED PORTFOLIOS 

PAYMENT/ TRADE DAM SETTLE DAM 
TRAW EFFECTIVE BASE VALUE OF BASE VALUE W 
= TRANSACTION VESMIPTI --2&M- AMOUNT RECEIVED ANOINT RFQIVED 

IS INTEREST SOLD 14-HAR-41 267 34 267 36 
PAYMENT PERIOD IS-OCT-00 TO IB-MAR_ 01 

WORLDWIDE FIRED INC p MT 
12 000% 08/0112901 DO 07/25J99 IS INTEREST SOLD 01-MC-00 206 33 24a 33 
PAYMENT PER IOD 01-AUG-00 TO 05- =-00 

IS INTEREST SOLD 04-MC-99 210 00 zio Do 
PAYMENT PER IOD 01-AW-04 TO 04-DEC_ 00 

CASH MCNIT PLUS IT INTEREST RECEIVEM 01-MOV-00 229 99 229 99 
PAYMENT PERIOD 01-MI-00 TO 31-OCT-00 

IT INTEREST RECEIVED 01-MV-00 0 45 0 4JS 
PAYMENT PERIOD 01-WT-00 TO 31-OCT_ go 

IT INTEREST RECEIVED 01-MV-00 0 40 0 40 
PAYMENT PERIOD 01-OU-00 TO 31-OCT 

_ 
go 

IT INTEREST RECEIVED Di'NOV-90 1,176 62 1 .176 62 
PAYMENT PERIOD 11-OCT-00 TO 31-OCT_ go 

IT I NMREST RECEI~ di-mv-00 1,294 00 1 .294 00 
PAYMENT PERIOD 01-OCT-00 TO 31-OCT_ 00 

IT INTEREST REMIVED 01-MV-00 695 69 895 69 
PA4`MEXT PER IUD 01-OCT-00 TO 31-OCT_ OD 

IT I NTERES I RECEI VED 01-DEC-00 3 22 3 .22 
PAYMENT PERIOD 01-MV-00 TO 30-MV-00 

IT INTEREST RECEIVED al-DEC-00 113si is 1 .351 18 
PAYMENT PERIOD 01-MV-00 TO 30-MY-00 

RUM DAM 22-MV-41 
PAGE 77 
MZS201 

CURRENCY CURRENCY 
GAIN/LOSS 

INTEREST EARNED 
MY 0081000 FOR TMIE PERIOD 01 NOVEMBER 2000 THROWN 31 OCTOBER 2001 
THE CLAY FO~TIOM 
CONSOLIDATED PORTFOLIOS 

PAYMENT/ TRADE DAM SETTLE DAM 
WAN EFFECTIVE BASE VALUE OF BASE VALUE W 

SECURITY DESCRIPTION 2= TRANSACTION DESCRIPTION AMOUNT RECEIVED Atm2mj1EGL= 

IT XDEMR~T RECEIVED 01-DEC-00 Dog 24 9aa z4 
PAYMENT PERIOD 01-MY-00 TO 30-NM-60 

17 1~ RECEI WED 01-MC-00 392 39 392 39 
PAYMENT PERIOD 01-MY-00 TO 30-NOW-10 

IT INTEREST RECEIVED 02-JAM-01 6 is 6 is 
PAYMENT PERIOD 01-DU-00 TO 31-MC-00 

IT INTEREST RECEIVED 02-JM-01 1 .575 49 1,573 49 
PAYMENT PER IOD 01-WC-00 TO 31-MC-00 

IT INTEItEST RECEIVED 02-JM-01 11013 78 11915 7a 
PAYMENT PER IOD 01-MC-00 TO 31-DEC-00 

IT INTEREIST -ECEI VED 02-JM-01 fiss a6 6 S8 as 
PAYMENT PER IOD 01-MC-00 TO 31-BEC-00 

IT INTEREST RECEIVED 01-FEB-01 is 24 15 .24 
PAYMENT PERIOD 01-JM-01 TO 31-JM-11 

IT INTERE~ RECEIVEM 01-FEB-01 22 51 22 59 
PAYMENT PERIOD 01-JM-01 TO 31-JM-01 

IT INTEREST RECEIVED ol-FU-01 Lis 20 115 zo 
PAYMENT PERIOD 01-JM-01 TO 31-JM-01 

IT I MCEIVEZ 01-M-01 Do 75 56 73 
PAYMENT PER IOD 01-JM-01 TO 31-JM-01 

IT INTEREST RECEIVED 01-M-01 901 17 911 17 
PAYMENT PERIOD 01-JM-01 TO 31-JM-01 

IT %~T RECEIVED al-M-01 1 .570 12 1 .570 12 
PAYMENT PER 100 01-JM-01 In 31-JAN- 01 

CURRENCY CURRENCY 
A&U-2251 GAIN/LOSS 

RUN DAM 22-MV-01 
PAUE 75 
M25201 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
IN,"FUJM 

I= THE PERIOD 01 WvExSER 2500 ~D~ 31 OCTOSIDL Zool 
RLIM DATE 22-WOV-01 

PAM 79 
M~201 MY 0101066 

THE CLAY FOLINDATION 
CONSOLIDATED PORTFOLIOS 

A PAV7ENT`/ TRADE DATE 
~Cllve BASE VALLIE OF 
DAM AMQ~ RECEIVED 

al ~-Ql 1,073 43 

01-MAR -01 16 30 

~E DAM 
DAM VALM OF 
AMIVOYT RFCEIV~ 

1,073 43 

26 30 

0 ca 

0 52 

1,366 22 

894 99 

US 22 

a 43 

is 43 

I .SU 75 

1,121 61 

1,122 93 

TRAM 
ME TRANsAcTim nscg 

IT INTEREST RECEIVED 
PAYMENT PERIOD *I-JAN-01 TO 31 .JAN-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01~-01 TO 26-M-01 

IT INTEREST RECEIVED 
PAVIENT PERIOD 01-FEB-01 TO 25-FEB-91 

IT INTEREST RECEIVW 
PAYMENT PER IOD 01 ~-Vl TO 25-M 

_ 
61 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-M-01 TO ".M_ ol 

IT INTEREST RECEIVED 
PAYMENT PERIOD 51-M-01 TO 25,M-01 

IT INTE]ZEST RECEIVED 
PAYMENT PERIOD 01-FED-01 TO 28-m_ 01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-MAR-01 TO 31~MAR_ 01 

IT INTEREST RECEIVED 
PAYMENT PER IOD 01-MAR-01 TO 31-PLNR_ 01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-KA&-01 TO 31-~_ al 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-MAR -01 TO 31-NAA-01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-MAR-01 TO 31-W-01 

CL`RRJ!4Cy CLILRENCY 
GAINILDSS 

01~42-01 

01-MAR-01 

01-MAJR-01 

el-W-01 

cl-MAR-01 

42-APR-01 

02-AK-01 

02-AK-01 

02-AM-01 

02-APR-01 

0 82 

1,366 22 

a94 tq 

alS 22 

0 43 

19 43 

1,Sa.7S 

11111 61 

1 .122 13 

INTEREST EARNED 
FOR THE PERIOD 01 ~ER 2000 THROLON 51 OCTOBER 2001 CLV Gaclooo 

THE CLAY FOLIMATION 
CONSOLIDATED PORTFOLIOS 

PAYMEATI MADE DAM SETTLE DAM 
E~ECTIVE BASE VAL M OF BA~ VALUE OF 

DATE AMOUNT RECEIVED ANOWT Maim 

01-MAY-01 zz 51 22 51 

01-MY-01 0 19 0 at 

01-MAY-01 1 .422 51 1 .422 31 

01-MY-01 1,219 79 1,215 79 

01-MY-01 1,065 59 1 .065 59 

01-im-ol 0 is 0 is 

01-JM-01 24 29 24 29 

01-im-ol 1,199 30 11119 30 

01-JUM-01 11019 76 1 .009 76 

oi-im-ai 650 65 650 65 

03-JUL-01 27 04 27 04 

03-JUL-01 an 52 322 52 

MCMITY DESCRIPTION - a= IR,kNSACTION DESCR 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-AM-01 TO 30-AM-01 

IT INTEREST RECEIVED 
PAYMENT PER IDD 01-APR -01 TO SO-AM-01 

IT INTEREST RECE I VED 
PAYMENT PER 100 01-APR-01 TO 30-APR_ 01 

IT INTEREST RECEIVED 
PAYMENT PER IOD 01-AN-01 TO 30-APR_ 01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-APR-01 TO 30-APR 

_ 
al 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-MY-01 TO 31-MV-01 

17 INTEREST RECEIVED 
PAYMENT PER IOD 01-MY-01 TO 31-mv- 01 

PAYMENT PERIOD 01-MY-01 TO 31- IT 
INTEREST RECEIVED 

MY-01 

PAYMENT PERIOD 01-MY-01 To 31- 
IT- INTEREST RECEIVED 
MY 01 

PAYMENT PER IOD 01-MY-01 To 31- 
IT- INTEREST RECEIVED 
MY @I 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-JLIN-01 TO 50-jw_01 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-JM-01 TO 30-j~oj 

CLIRRENCY C=EMCY 
Aar-= GAIM/LOSS 

@ menon Trust slA 
Boston Safe Depant and T~ Company 

0 @a 

RLIN DATE 22-MY-01 
PAM 
M25201 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
INTERAPJAD6 

I= THE PERIM 01 XO~ 2000 THRO~ 31 OCTOM 2161 

RM DATE 22-MV-01 
PAW 'I 
HZS201 

W 0""00 THE ILAI F .. TIC. 
MM LIDATEI) PORTFOLIOS 

SETTLE DATE 
BASE YALM OF 

791 39 

361 an 

643 69 

1 07 

26 S9 

71a 34 

$07 78 

11 46 

8Z4 16 

750 12 

0 02 

776 n 

CUPMENCY CURRENCY 
Alms= GAIN/LOSS 

TRAW 
SECURITY DESCRIPTION 2M TRANSAVIM MSCRI 

IT INTEREST RECEIVED 
PAYMENT PERIOD 01-JM-11 TO 30-Jw_ 01 

IT INTEREST RECEIVED 
PAYNENT PERIM 01-JM-41 TO 30-JM-01 

IT I WTE3tEST RECEIVED 
PAYHENT PERIM 01-JM-11 TO 31-JM-01 

IT INTEIZEST RECEIVED 
PAYNEWT PERIOD 01-JUL-01 TO 31-JUL-11 

11 INTEREST RECEIVE]) 
PAYNEWT PERIOD 01-JM-01 TO 31-JM-01 

IT INTEREST RECEIVED 
PAYMENT PERIM 01-JM-81 TO 31-JUL-01 

IT INTE:MST REGEIVEI) 
PAVHEWT PERIOD 01-JUL-11 TO 31-J M-41 

IT INTEREST RECEIVED 
PAYNENT M IOD 01-AW-01 TO 31-AM-01 

IT INTEREST MCEIVTID 
PAYWENT PER IOD 01-AM-01 TO 31-AM-01 

IT INTEREST RECEIVED 
PAVRENT PERIOD 01-AM-11 TO 31-AW-01 

IT INTEREST RECEIVED 
PAYNENT PER IOD 01-AW-81 TO 31-AM-01 

IT INTEMST RECEIVE33 
PAVHE]N1` PERIOD 01-AW-11 TO 31-AW-01 

02-A~fl 71a 34 

02-AM-01 807 78 

04-SEP-01 19 44 

04-SEP-81 824 is 

04-SEP-41 7ao 12 

04-SEP-01 0 02 

04-SEP-01 77a V 

INTEREST EARNED 
CLV GOGIOQO FOR THE PERIOD 01 NOVENBER 2000 THROWH 31 OCTOBER 2001 
714E CUV FOtRIDATION 
CONSI)LIDATED PORTFOLIOS 

PAYNENT1 TRADE OA~ SETTI.E DATE 
TRAN EFFECTIVE BASE VALM OF SAM VALUE OF 

--Z~77Y~SMPTION 2M TRANSACTION DESCRIPTION DAM AHOLjNT RECEIVED AMOUNT RECEIVED 

IT INTEREST RECEIVED 03-OCT-01 17 az 17 82 
PA~ PERIOD 01-SEP-02 TO 30-WP-01 

IT INTEREST RECEIVEJ) 03-OC7_91 013 54 813 54 
PAYNENT PERIM 01-MP-11 M 30-SEP-01 

IT INTERElIT RECEIVED 03-OCT-91 7 " 02 78B 02 
PAVIVENT PERIOD 01-MP-11 TO 30-MP-01 

IT INTEREST RECEIVED 03-OCT-01 711 46 791 46 
PAVHENT PERIOD 81-SEP-01 TO 30-MP-01 

DREYFW CASH MONT PLLIS IT INTEREST RECEIVED 01-NOV-01 4 31 4 31 
PAVXE14T PMIDO 01-OCT-08 TO 31-OCT -00 

IT INTEREST RECEIVED 01-NOV-44 9 01 a @I 
PAYNEIG PER IOD GI-OCT-I# TO 31-OCT-00 

IT INTEREST RJECEIVED 01-NOW-00 its 03 105 Is 
PAYNENT PER IOD 01-OCT-00 TO 31-OCT-40 

IT INTEREST RECEIVED al-MV-06 27 92 27 12 
PAYNENT PERIOD 01-OCT-00 TO 31-OCT-90 

IT INTEREST RECEIVE3) 01-HON-00 IS2 75 152 78 
PAVHE)ff 100 01-OCT-21 TID 31-OCT-00 

17 INTEREST RFC`IVE3) al-NOV-48 6,154 54 61296 56 
PAYNEWT PERIM 01-OC7-01 M 31-OCT-00 

IT INTIDUST RECEIVED ol-NOW-08 lei 23 gal 23 
PA~ PERIOD 01-OCT-06 TO 31 -I)CT-60 

IT INTEREST RECEIVED 03-DEC-60 34 56 14 54 
PAYKEWT PER 100 01-NOV-01 TID 30 -NOV-00 

CIARRENCY CmMNCV 
BASE COST "IN/LoSS 

@ Mellon Trust' 
B~n Safe Dep=t and TrtlIt Convany 

PAVRENT/ TRADE DATE 
EFFECTIVE BASE VALM OF 
--2&=- AWOUNT RECEIVED 

a3-JM-01 It? 51 

03-JM-01 561 as 

62-AUG- 01 443 69 

02-AW-01 0 67 

02-AM-01 ZB .S9 

RtIN DATE 22-MY-01 
PAM 82 
H25201 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
lwrmgAFUJM 

FOR THE PERIOD 01 G ;vEBBE, 2000 T,NNDuDai 31 ~ 2001 

RM DATE 22-MY-01 
PAM 83 
MZ520I CLV 0601400 

THE CLAY MMOATICH 
CURSOLIDATED PORTFOLIOS 

TRAWSACTION DESCRIPTION 

IT IWTEREST REMIVEM 
PAYPIEWT PERIOD 01-~-00 TO 30-ocOv_ 00 

IT 1WTE]tEST RECEIVED 
FA~ PER IOD 01-MV-00 TO 30-~_ Go 

17 1PITEIZE57 maim 
PAYPQVIT PERIOD 01-od)V-00 TO 34-1617V-01 

IT X~T RECEIVED 
PA~ PERIOD 01-~-04 TO 30-~_ 46 

IT 19MREST REMIVED 
PA~ PERIOD 01~-00 TO 30-wv_90 

IT WEREST RECEIVED 
PAYKEAft PERIM 01~-00 TO 30-mv_ 00 

IT 111TEREST RECEIVED 
PA~ PERIM 01-WC-04 TO 31-MC-00 

IT INTEILEST Maim 
PA~ PERIOD 01-DEC-01 TO 31-DEC- 00 

IT IPiTEREST RECEIVED 
PA~ PERIOD 9) -DEC-80 TO 31-MC-80 

I I 
INITEREST RECEIVED 

PAVMEXT PER TOD 01-BEC-00 TO 31-DEC-00 
IT I11TE]tEST RECEIVED 

PA~ PERIOD 61-DEC-06 TO 31-Mc_ ON 

17 1`4TEREST RECEIVED 
PA~ PERIOD 01-JM-01 TO 31-JM-01 

C~ 
BASE =7 

02-JM-ol a 02 a 02 

02-jAH-Gi 2 .167 17 21167 17 

02-JM-01 415 .76 495 76 

02-J~ 01 1 .340 27 1,349 27 

06-FEB-01 1,224 73 1 . U4 73 

XPITEREST EARHED 
CLY G041000 FOR THE PERIM 01 W~ 2006 THRO" 31 OCTOBER 2001 
THE CLAY FOLDIDATIGH 
C014S41LICATED PORTFOLIOS 

PAYPQWT/ TILADE DAM SETTLE DAM 
Tot" EFFECTIVE BASE VALM OF BASE VALUE OF M-PT'm r,= TRARSACTION DESCRI"t -2AM- AfflUbM-U.UaM AMOWT RECEIVED 

IT INTERUEST RECEIVED 06-FEB-41 212 IZ 212 12 
PAV14E)IT PERIOD 01-JM-01 TO 31-JM-01 

IT fuMNcsr RE=rm 06-FED-81 2,269 62 2,269 62 
PAYPIEWT PER IOD 91-J~ 01 TO 31-JAU-01 

IT 111TEF[EST RECEIVED 06-FIEN-01 2 .571 23 2,571 23 
PAYPIENIT PERIOD 01-JM-41 TO 31-JM-01 

IT I~EST RECEIVED 06-FEB-01 11167 32 1,167 32 
PAYPODRT IOD 01-JM-01 TO 31-j"-Ql 

IT 111TEREST RECEIVED 02-W -01 zoo Be no 38 
PA~ PERIOD 01-FED-01 TO 28-FEB_ 01 

IT 111TEREST RECEIVED 02-14AR-01 213 64 235 66 
PA~ PERIOD 01-M -01 TO 25-m_ 01 

PA~ PERIOD 01-FEB-01 TO 2a 
IT_ INTEREST RECEIVED Q2-KAR-GI 4,023 84 4,623 84 

01 

IT IVTEREST RECEIVED 02-W-11 I,Sa7 23 1,5457 23 
PAYVIE)IT PERIOD OL~-01 TO 2a-FEB_ 01 

PAYWE)IT PERIOD 01-M-01 TO W- 
IT_ INTEREST RECEIVED 02-14AR -61 1,112 98 1,162 95 
M 01 

PAYPOENIT PERIOD oj-~ -01 To 31- 
IT_ INTEREST RECEIVED 02-AM-01 53 48 as All 

F%AR 01 

PAYPfENIT M JOB 01-W-01 TO 31 
IT_ IWTEREST UCEIVED 02-AM-41 1 .273 85 1 .278 as 

-HAR 01 

IT 11(TERX3T RECEIVED 02-AM-01 Z .139 02 2,439 02 
PA~ PERIOD 01-fNAR-61 TO 

CURREWCY CWREWCY 
BASE COST GAIN/LOSS 

Mellon Trust' 
Bwwn Safe Deposit And T~ Company 

PA~/ TRADE DATE SETTLE DAM 
EFFEVIVE BASE VALM OF BASE VALM OF 
DAM AMUNIT REMIVED ANINI-REGLIMI 

01-DEC-00 742 11 74Z 11 

01-DEC-00 0 62 0 62 

91-DEC-00 0 Do 1 09 

01-MC-00 6.860 ON G,a6o a* 

01-DEV-40 67 IS 47 ;ES 

01-DEC:-14 1,056 76 I'DS4 78 

02-JM-01 1,84a 24 1,840 24 

RUN DAM 22-MY-01 
PAM 84 
~201 



Mellon Trust' CLAY FOUNDATION, INC. 

BoxIon Safe DePmE and Ttust C=Vany 55-0670193 
MELLON STATEMENT #3 

wrEPARLM6 
0*0'000 FOR TIIE PERIM 01 NONEME25t 2001 ~IHJGM 31 OCTOBER 2001 THE CIAT F .151DATION 

COWIOLIDATED PORTFOLIOS 
PAYMENT/ DATE SETTLE DATE TRAN ~CrIVE BASE YALLE OF BASE VALM OF SECMITY DESCRIPTION = TRANSACTION DESCRIPTION --2&IF- AMUNT RECEIVED 

IT INTEREST RECEIVED 02-AM-01 at* 98 690 98 PAYMENT PERIM 01-MAR-01 31-MAR 
_ 
01 

IT INTEREST RECEIVED 02-AM-01 I,CIZ a* 1,022 84 PAYMENT PER IDD 01-KAR-41 TO 51-MAR_ 01 
17 INTEREST RECEIVED 62-MV-01 744 51 766 51 PAYMENT PE11 100 01-AM-01 TO 30-Am 

_ 
01 

IT I~T RECEIVED 02-MV-01 as 16 so 16 PAYMENT M IOD 01-AM-01 TO 36-APR 
_ 
41 

IT INTEREST RECEIVED 02-MV-01 1,024 aO 1,024 at PAYMENT PER IOD 02-AM-01 TO 31-Am _ 01 
IT INTEREST RECEIVED 02-MV-01 2 .118 89 2,218 49 PAYMENT PER IOD 01-APR-01 TO 

30_AM _01 

1 : INTEREST RECEIVED 02-MY-41 726 57 726 57 PAYMENT PIOR IOD 01-AM-41 TO 30-APIR-01 
IT I N71EREtT MCEIVID) 01-JI)k- 01 37 01 37 01 PAYMENT PERIM 01-MY-01 TO 31-MY-01 
IT INTEREST REXIEIVED 01-im-01 1,425 21 1,423 21 PAYMENT M IOD 01-MV-01 TO 31-mv 

- 01 
IT I~T RECEIVED 01-im-01 565 71 565 71 PAYMENT PER: IOD 01-MAY-01 TO 31-MAY_ *I 
IT INTEREST RECEIVED 91-im-01 2,341 08 Z .S41 80 PAYMENT M 100 91-MV-01 TO 31 

_MAY_61 

IT I MI'EREST RECEIVED 01-j~ci 11154 05 1,154 03 PAYMENT PERIOD 01-MY-01 TO 31-my- 01 

RW DAM 22-NOW-01 
PAGE 
M23201 

CURRENMV CWRENCY B4SE COST DAINILDSS 

INTEREST EARNEI) 
CLY G881208 FOR TliE PERIOD 01 WVEMZER Z§06 THROUGH 31 OCTOBEIR 2001 
TItE CLAY F(HAIDATION 
CONM LIDATED PORTFOLIOS 

PAYMENT/ TIZADE DATE SETTLE DATE 
TRAN EFFECTIVE BA~ VALUE OF BASE VAItIE OF 
CM TRAWMSACTION DESCRIPTION DAM AMOUNT RECEIVED AMOUNT RECEIVED 

IT INTEREST RECEIVED 03-JUL-01 31 23 31 23 
PAYMENT PER IDD GI-J~81 TO 30- ~-01 

IT Z~ST RECEIVED 03-itit-61 757 23 757 23 
PAYMENT PERIOD 91-JM-01 TO 30-Jm_ 01 

IT INTEREST RECEIVED 63-JUL-01 avo 31 a9c 51 
PAYMENT P13t 100 41-JW-ll TO 30-JM-01 

IT INTEREST RECEIVED 03-JM-ol 971 90 971 so 
PAYMENT PERIM 11-J~ 41 TO 34-Jm_ 01 

PAYMENT PERIOD 01-JUM- 11 TO 30-J 
IT_0 INTEREST RECEIVED 03-JUL-01 1,426 27 1,426 27 
UN I 

IT INTEREST RECEIVED 62-AM-01 28 41 2a 42 
PAYMENT PERIOD 11-JM-62 TO 31 -Jm 

_ 
*I 

PAYMENT PER IOD 61-JM-01 TO 31-J 
IT_ INTEREST RECEIVED 02-AM-01 313 77 513 77 
a 01 

IT INTEREST RECEIVED 12-AUG-fl lIZ46 If 1 .248 10 
PAYMENT PUT= 01-JM-01 TO 31-Jm-oi 

PAYMENT PERIOD 91-JM-01 TO 31-J 
IT- INTEREST RECFI vED 02-AM-01 4,002 27 4,002 27 
UL 01 

PAYMENT PERIM I I -im -0 1 TO 31-1 
IT_ INTEREST REcEIvEI) 12-AIJO- 01 936 48 134 
m 41 

IT INTEREST RECEIVEID 04-SEP-41 61681 66 6,681 66 
PAYMENT PERIOD 81-AM-11 TO 31-A~ 01 

IT INTEREST RECEIVED 04-WP-01 24 46 24 66 
PAYMENT PER IOD 01-AI)G- 11 TO 31-A~ 01 

CLIRRENCY CtRREMCV 
BASE COST 

R~ DATE 22-WON-01 
PAW 66 
KZ201 



CLAY FOUNDATION, INC. 
55-0670193 

MELLON STATEMENT #3 
mmoRARX" 

F"OR THE PERIOD 01 WOVEKKER 2000 THROUGH 31 ~ 2001 

RUN DATE 22~-Oj 
PAM '7 
"25201 

CLY GOVOOO THE LM FOUNDATION 
CONSOLIDATED PORWOLIOS 

a 
CURP.E~ CLVJUEW~ 
BASE =I 

TRAN 
SECURITV Msmf"fm OM TRANSACTION DESCRIPTION 

IT INTEREST REMIYED 
PAYHEWT PERIOD OI-AM-OI TO 31-Aw_ ol 

IT INTEREST REMIVED 
PAYNE)IT PERIM QI-AUU-O1 TO 31-AM-01 

IT INTEREST REMIVED 
PAYNENT PERIOD 01-AM-01 TO 31-AM-01 

IT INTEREST REMIVED 
PATNEWT PERIM 01-SU-01 TO SO-SEP_ 01 

IT INTEREST RECEIVED 
PAVHEWT PERIOD 01-SEP-01 TO SO-WP-01 

IT INTEFLEST REMIVED 
PAVHEWT PER IOU 41-SEP-11 TO 30-~-Ol 

IT INTEREST MMIVED 
PAYNENT PER IUD ll-~-Ol TO 50-SEV_ 01 

IT INTEREST REMIVED 
PAYMENT ?ERIOD 81-MIP-01 TO 30-SEP-01 
BSDT-LAM NOWEN DEPOSIT ACU IT INTEREST RECEIVED 
PAYNEWT PER 100 01-0~-00 TO 31-OV-21 

INTEREST EARNED 
FOR THE PERIOD 01 MDVEKBM 2000 THROUGH 31 ~OSER 2001 CLY GOOIDOO 

THE MAV FOUNDATION 
MNSDLIDATED PORTI'01.105 

PAVNENTI TRADE DAM SETTLE DAM 
TRAN E17E"IVE B~ VALM OF BASE VALUE W 

SECIARM DESCRIPTION = TRANSAMON DESMIPTION -JAM- ANUtINT R=IVED AROLANT RFMIVED 

SETTI.ED INTEREST RECEIVED U S DOLLa 633.227 S2 632,579 08 
SETTLED INTEREST RECEIVED FOREIGN EBASE V~M) 2,785 97 2'aIts Al 

652 41 0 00 
0 09 0 00 

636.865 90 635,464 49 

149,444 aG 
ea, s,4 IS 

1 .164 91 

574,650 33 

TOTAI. NET INTEREST REMIVED FOR PERIOD 
LESS INTEREST RECEIVABLE - BEGIMING OF PERIM 
PLUS INTEREST RECEIVABLE - END OF PERIOD 
LESS CURREN~ GAIN LOSS I~ST DOUGHT/SOLD 

INTEREST EARDIED M PERIOD 

J1 2-04 

Meilon Trust s&A 
Bmton Safe Depcont and T~ Cmp=Y 

PAYMENT/ TRADE DATE MTTt.E DATE 
EFF~TIVE BASE VALLIE OF BASE VALM W 
--2&Tg-- ANOLWT RFMIVED fimhma-mm= 

04-MP-ol 65 39 63 39 

04-SEP-01 1 .131 49 11159 49 

04-MI'-91 1 .837 93 1,857 93 

03-=-Ol 21 29 21 21 

03-=-Il 24 &S 24 35 

13-~-Ol 2,312 .28 1,312 28 

03-OCT-01 2 .718 .37 2 .718 37 

05-OCT-01 3.013 13 5 .013 Is 

ol-NOW-80 0 is 0 13 

PENDING INTEREST REMIVED - U S DOLLAR 
PENDING INTEREST REMIVED - FOREIGN (BASE VALUE) 

RUN DAM 22-MV-41 
PAM 
.25201 

=RENcV CURRENCY 
A&W-am DAIN/LOSS 

a go 11164 91 
2 .825 41 31 14 c 

0 00 1 
a Go 5 

0 00 a do 
0 00 0 go c 

0 Of T 
0 go S 

2,4125 41 



Dear Mr . McCabe : 

Purpose : 
To provide financing for the construction and/or 
rehabilitation of a 29-unit low and moderate income housing 
development to be known as the Maple Terrace Development and 
to be located in the currently blighted area of the 1300 
block of Lee Street, East in Charleston, West Virginia (the 
"Project") , with the Loan to qualify as a program-related 
investment within the meaning of section 4944 (c) of the 
Internal Revenue Code of 1986 . 

I 

CLAY FOUNDATIONs, INC . 
1426 Kanawha Boulevard, East 

Cba leston, West Virginia 25301 

55-0670193 
PART It, LINE 7 

November 23, 1998 

Mr . Brooks McCabe 
McCabe-Henley Properties Limited Partnership 
120 Capitol Street 
Charleston, West Virginia 25301 

The Clay Foundation, Inc . (the "Foundation") is pleased to 
inform you that its Trustees have approved the extension of a 
loan to McCabe-Henley Properties Limited Partnership (the 
"Borrower") in the maximuza amount of Six Hundred Seventy-five 
Thousand Dollars ($675, 000) (the "Loan') , subject to the term 
and conditions set forth in this Commitment Letter and the 
negotiation, execution, and delivery of definitive loan 
documentation satisfactory to the Foundation and its counsel . 
The following term and conditions shall apply to the Loan : 

Borrower : 
McCabe-Henley Properties Limited Partnership 



1 . 

Mr . Brooks McCabe 
November 23, 1998 
Page Two 

Amount : 
Six Hundred Seventy-five Thousand Dollars ($675, 000) to be 
disbursed by the Foundation to the West Virginia Housing 
Development Fund (the "Fund") following the closing on the 
Loan for disbursement to the Borrower in accordance with the 
schedule for disbursements developed in conjunction with the 
Fund . 

T IM : 
Term Loan 

Interest Rate : 
Four ana one-half percent (4 .5%) per annum, with a default 
interest rate of nine percent (9%) per annum. to be payable 
upon breach of the covenant with respect to the percentage 
of housing available to low-income purchasers and as 
otherwise set forth in the loan documents . 

Term : 
Two (2) years 

Repayment : 
The Loan shall be repaid as follows : 

(a) Interest payable monthly in arrears on the outstanding 
balance . 

(b) Principal payable on a pro-rata basis as set forth in 
the loan documentation as each housing unit in the 
Project is sold, with payments deferred until the first 
Five Hundred Fifty Thousand Dollars ($550,000) in sales 
are conslingted . 

(c) All unpaid principal and accrued interest shall be 
payable in full upon the second anniversary of the Loan . 



Re-oresentations and Warranties : 
(a) The Borrower shall represent that the geographic area 

including the Project is blighted and depressed and 
shall provide a letter from an appropriate governmental 
entity to such effect ; 

(b) The Borrower shall make such representations and 
warranties as shall be satisfactory to the Foundation 
and as are customary in (i) standard loan agreements for 
similar transactions or (ii) program-related investment 
loan agreements . 

(b) The Borrower shall make such covenants as the 
Foundation, in its sole discretion, deerns necessary to 
ensure that the Loan qualifies as a program related 
investment, including, but not limited tot a covenant to 
sell at least 20 percent of the housing units in the 

0 

Mr . Brooks McCabe 
November 23, 1998 
Page Three 

Prepayment : 
The Borrower shall be permitted to prepay the Loan or any 

portion thereof without penalty, with prepayments applied first 
to accrued and unpaid interest and then to principal . 

Security : 
Security shall include a shared first mortgage lien on the 

Project, with the Fund, the Greater Kanawha Valley Foundation, 
and the Clay Foundation, Inc . having a shared first mortgage lien 
position . 

Liability : 
The Loan shall be fully recourse to the Borrower and its 

general partners, who shall remain liable for repayment of any 
unpaid principal and accrued interest on the Loan regardless of 
the success of the Project . 

Covenants : 
(a) The Borrower shall make standard covenants for 

similar transactions ; 



Mr . Brooks McCabe 
November 23, 1998 
Page Four 

project to individuals or families having an income 
equal to or lesser than 80 percent of the area median in 
accordance with the guidelines issued by the Department 
of Housing and Urban Development . 

Conditions to Fundin : 
The Loan shall be available to the Borrower upon its 

fulfillment of such terms and conditions as shall be satisfactory 
to the Foundation, including, but not limited to, the following : 

(a) The Borrower shall provide evidence of sufficient 
financing commitments to complete the Project and shall 
satisfy all terms and conditions with respect to such 
financing, including financing provided by the Fund ; 

(b) The Borrower shall provide the Foundation with copies of 
such documents as are provided to any other party 
providing financing to the Project ; 

(c) The Borrower shall provide evidence satisfactory to the 
Foundation of its ability to repay the Loan without 
regard to the success of the Project . 

(d) Comparable loans shall be made simultaneously by the 
Claude Worthington Benedum Foundation and the Greater 
Kanawha Valley Foundation, Inc . 

Fees and Expenses : 
The Borrower shall pay all expenses incident to the closing 

of the Loan, including but not limited to, the costs of preparing 
and recording and otherwise perfection the Foundation's mortgage 
lien with respect to the Project and the costs of all reports . 

All agreements and documents which the Foundation, in its 
sole and absolute discretion, considered necessary or advisable 
in connection with the Loan shall have been executed, delivered 
and conslimmAted in form and content and on terms satisfactory to 
the Foundation, in its sole and absolute discretion, before the 



Yours truly, 

CLAY FOUNDATION, INC . 

& k 464;:~- 
Charles M. Avampato 
President 

McCABE-HENLEY PROPERTIES 
LIMITED PARTNERSHIP 

13m, ~~ 
%L 

I 
Brooks McCabe 

91 1 

Mr . Brooks McCabe 
November 23, 1998 
Page Five 

Foundation will become obligated to extend the Loan to the 
Borrower . 

If this offer is acceptable to the Borrower, please accept 
this offer by signing and returning the enclosed copy of this 
letter to the undersigned . Your acceptance will be effective 
upon our receipt of the signed copy of this letter . This offer 
will expire December 31, 1998, unless it has been previously 
accepted in the manner set forth above . 

Accepted and Agreed : 



CLNY FOUNDATION, INC. 
POLICIES A_ND GUIDMIMS 

pART xv, LINES 2-a 2d 
Z 

The Clay Foundation is a private grantmaking foundation establi she 
in 1986 . The primary mission of the foumdation is to promote and enharICE 
the quality of life of the citizens of West Virginia . The Foundation wil 
serve as a catalyst by funding innovative projects or supporm services 
that address issues affecting the People of West Virginia . initially, 
grants will be confined to organizations or projects within the greater 
Xanawha Valley 'which significantly affect its residents . 

GEN-11RAL I2TFOP_%MTIOH 

Before submitting a grant request, a prospective 
aDDlicant is advised to first view the proposal in light of the 
Foundation's interest and purposes . In general, the Foundation 
does not make grants for : 

-Ongoing normal operations 
-Debt retirement or operational deficits 
-Contributions to endowment or scholarshiiD funds 
-knnual appeals, or other fundra-ising events 

- lundraising campaigns -Na'ional 
-Religious organ i zations for religious put-poses 
-Granis to conduit organizations, i .e ., to tax-exempt 
orcanizations for passing fiLnds on to organizacions not 
tax-exemmt in their own right 

Grants are made only to organizatiorns qualifying -for zax 
exemntion under Section 501(c) (3) of the 1-inter-nal -Revenue Code, 
and generally, those which are not private foundations . The 
Foundation may not award grants to individuals . it may nor 
designate funds for legislation or supporc activities that seek 
to influence the legislative process . 

The proposal should represent a major priority of the 
organization, and planning should be sufficiently developed so 
as to warrant consideration by the Foundation . Grant apolican-cs 
should explore all other possible sources of support, in 
addition io the Clay Foundation . Support for a-i)roject ofcen 
mus' come from several sources, and -S-Uch exploration will not 
diminish the ProsDect of a favorable decision by the Foundation . 

There are no special application forms, but avDlicalnts 
are reauested to comnlets a pi'eliminary letter of inYairy. The 
Preliminary letter ol inquiry is reviewed to determine if a 
formal proposal should b~ encouraged . Unfortunately,' Foundation 
board memb~~rs and staff are not able to meet with applicants 
prior to submission of a formal proposal . 

01, 
-1- 
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OF INT-_- :L--_ST 

Yore rec-uests for sunDorl: are received than can be 
funded . Therefore, guidelines have been eszablishad to evaluate 
promosed initiatives . A ma3or factor considered is the need 
~~dd_ressad by the proposed project . Additionally, we look for 
innovative ways of solving difficult problems and projects that 
encourace more efficient use of resources . We are also 
attentive to projects where Foundation resources are critically 
needed because the desired results could not be achieved withou-c 
Foundation sumport . 

Alzhouch requests for a broad range of organizations 
will be considered, the Foundation currently has a special 
interest in : 

-Programs in the field of aging 
-Health care, research and ed_u~ation 
-Vocational education programs 
-Services to disadvantaged youzh and their I families 

The Foundation will concentrate aranz-making in zhe 
several areas described above . However, iz recognizes -~na value 
of maintaining flexibility in order to respond occasionally to 
wor-chy projeczs which fall outside these funding categories . 

0-) 
PRO?IOS2LI. GUIDEL=_S 

I . PIRZIM-KINAIRY IETT--- :Z OF INQUIRY 

Each nrcszecr-ive avnlicant is reaueszed to submit, 
in triplicate, a preliminary letter of inquiry that 
briefly (two or thres pages) describes the proposed 
proj ecz. . The following basic information sEould be 
provided in the preliminary letter of inquiry . 

A. Covering Tetter 

A covering letter sicned by the agency 
director and the head' of the board of 
directors which includes the following : 

1 . Descriptive title of the project 

2 . The primary contact person and name, 
addr~~ss and rhone nu=ber of "he 
organization 



3 . IRS Ruling 

a . A cozy of the applicant -;nsz ituz i on's 
tax exemztion letter from the Internal 
Revenue Service . 

3 . ;~-mount of funds requested and the 
a=zlicantls need for funds 

4 . Timetable for use of funds 

5 . 7--1 outline of the objectives and specific 
goals of this project, target ponulazion, 
what the project is expected to achieve, 
the methods which you will use to 
accomplish your goals and its significance 
to the greater Kanawha Valley area . 

6 . Information including current status about 
other sources of funding : 

a . Are you applying to other 
organizations, goverAment agencies 
or private foundations? If so 
please list them . 

b . Are matching funds available fo= any 
grant which this Foundation micht 
make to your organization? If so, 
Disase state on what basis and from 
what sources . 

7 . Do you know of any similar projects in your 
cc-m-munity? Eave you contlacted any of zhe7~? 
Please describe : 

B . Atzach=ents to Covering Letter 

1 . Introduction 

a . information about the sponsoring 
organization, its history, purposes, 
goals, programs and accomplishments . 

b . The names and a br4ef sta'ement o~ the 
cualifications of the individuals who 
will be involved -in the project . 

2 . Financial Statements 

a . A comnlete copy of most recent audited 
financial renort or ozerating 
statement . 



11- FOP_wAL PROPOSALS 

should he zrovided in a 
sets), in addition to the 

A. About the Project 

2 . A list of the Bcard of Directors 

-4- 

A I All preliminary letters are carefully evaluated . if 
Foundation zziorities and resources ne=mit considerat-icm 
of the reaulest, a detailed formal T)roposal may be 
reauestsd . Such a formal proposal s*nould provide 
su_;ficienz detail so that a k~owledqsahle reviewer ;~ould 
be able to understand and critiq~le the project plans . 
The proposals made to the Foundation vary widely as to 
purpose and hence the documentation needed for fair 
consideration also varies . 

The following information 
formal proposal (six complete 
informalCion recruested above . 

I . A detailed descriotion of the issue or 
problem that the Project will address, 
the objectives of the proposed project, 
and an ex-n1anation of your approach . 
What difference will- this zroject make? 
What will he gained if the project is 
successful? What will he lea=-ned if it 
is not? 

2 . A work-p!an describing how the projecz 
will be immlemenzed and a timelable . 

3 . A line-itam budget for the projecz 
accompanied by a narrative ex-'Dlanation 
of f the budget . Tne budget should nmeke 
clear how the ret-uested funds would he 
s'oent . 

4 . A current annual operating budcat of -che 
organization . 

A statement concerning other funding 
that has been obtained or is being 
sought fo=.the project . 

Plans for evaluation of the vrojecz (if 
applicabl a) 

B . About the Organization 

1 . Background information about the 
organization, including pur=osa, goals, 
programs offered, and acco=mlish-ments . 



Since processing a propcsal entails considerable 
investigation- and study, aind ~ecause a large number of proposals 
await review at env given time, an anolicant should allow 

A highly several months for a decision on a major grant : s-oecialized proposal, or one necessitating review by outside 
consultants or lthe cathering of additional information, may 
require a longer review period . 

0-/ J 
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FOUNDATION APPLICATION REVIEW 

ill grant remuests are first reviewed to determine if the 
recuest falls %;ithln the current nzogram interesm of the 
Foundation . only thcse re-cruests that clearly fall outside th- 
Foundation's priorities are declined an the first review . 

in reviewing grant aDDlications, the Foundation gives 
careful consideration to, 

The potential imnact of the request and the number 
of people who will ienefit . 

The degree to which the applicant works with, or 
complemenzs, the services of other community 
organizations . 

The organization's fiscal resmonsibility and 
manacament crualifications . 

The possibility of the use of its grant as sesd 
monev for matching funds from ot~er sources . 

The ability of the program to cbzain necessary 
addi . tional funding to imnlempnt the project . 

The cormitmant of the organization's Board of 
Directors . 

The imaginative and exnerimental ant)roach . 

The ex-cent of local volunteer involvement and suonort 
I for the Droject. 

The abil-ity of the orcanization to provide ongoing 
funding after the term of the crant. 

The Foundation may request additional information, and in. 
some cases Tk,,av arrance for the applicant to meet with the staff 
for further discuss-i8n. A project site visit may be scheduled, 
and the advice of ouzside consultants may be souglit . 

Final approval of each majc~r grant is .the responsibili-cy 
of the Board cf-D-i-ractors . Certain other grants tha:L require a 
smaller amount of support may be authorized by 'the President of 
the Foundation . All grants are subject to the same review and 
monitoring criteria . 
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AIPPROVED GRANTS 

if funds are awarded, full rer)or-zs of the progress of the 
project and its accomplishments and financial reports must he 
submitted by the grantee in accorcance wit!i a sc~edule developed 
when the award is made . These remorts are valuable to the 
Foundation in helping us learn the effectiveness of our 
grantmaking and in guiding future funding activities . 

The Foundation will send written notice to aPpi-icants 
concerning Board decisions on proposals, usually within ten 
days, following the Board meeting . During -this period, the 
Foundation notifies news media and other interested publications 
of grants that have been approved . 

PROPOSALS HOT APPROVED 

Regrettably many more grant requests must be denied than 
auDroved . In some cases, excellent proposals cannot be funded 
because 'they are outside our c-arrent priorities and interests . 
In other cases, decisions often must be mace among a great many 
worthy proposals . A denial of funding is cf~en not a reflection 
on the zierlts of a propose! but the result of a highly 
commetizive system and limited financial resources . 

DEADLMr.r-. DATES 

01-1 There is no set date for the su'bmission of prei-irlinary letters of ina"111iry . The suggested timing for submission of a 
preliminary letter of in--u-iry snould allow 60 working days for 
Foundation review of the letter of inquiry . If a formal 
Mro0osal is encouraced, the review process miay take several 
months . Proposals are presented, when app=opripte, for 
consideration by the Board of Directors . The Board of Directors 
meet four times a year, generally in january, April, july and 
October, to consider ap-plicat~ions and make cranis . 

LETTERS OF INQUIRY AND PROPOSAIS SHOULD BE ADDRESSED TO : 

Charles M . Avammato, President 
Clay Foundation, Inc . 
1426 Xanawha Boulevard, East 
Charleston, West Virginia 23301 

* .I'. 

-6- 



0 CLAY FOUNDATION, INC . 
GRANTS AND CONTRIBUTIONS PAID 

DURING FISCAL YEAR ENDED 10/31/01 

55-0670193 
PART XV, LINE 3a 

Status Reca.pien 

The Universmty of 
Charleston 

2300 MacCorkle Avenue, SE 
Charleston, WV 25304 Public 

Arts 
Center 
Construction Public 

Christmas Help 
For Indigent 

Public Families 

Henry H3.ghland Garnett 
Foundation 

Post Office Box 864 
Charleston, WV 25323 Public 

United Way of Kanawha 
Valley 

One United Square 
Charleston, WV 25301 Public 

Annual 
Campaign 65,000 .00 

Center for the Arts & 
Sca.ences of WV, Inc . 

1426 Kanawha Blvd . East 
Charleston, WV 25301 

Neediest Cases 
1001 Virginia Street, E 
Charleston, WV 25301 

Counc3.1 on Foundatxons 
1828 L Street, N .W . 
Washington, DC 20036 

Purpose 

Information & 
Science Center 

Public 

Marshall University 
400 Hal Greer Boulevard 
Huntington, WV 25755-6002 Public 

Program 
Activities 

Center 
Remodeling 

Scholarship 

Amount 

$ 596,425 .00 

22,415 .00 

25,000 .00 

7,340 .00 

15,000 .00 

25,000-00 



Hubbard 
Public Rouse 50,000 .00 

0 

GRANTS AND CONTRIBUTIONS PAID 
9ISCAL YEAR ENDED 10/31/01 

West V3.rginma Symphon 
Post Office Box 2292 
Charleston, WV 25328 

Covenant Bo-ase, Inc . 
1109 Quarrier Street 
Charleston, WV 25301 

Fund for the Axts' Inc . 
803 Quarrier St . #100 
Charleston, WV 25301 

Appalachian Legal Serv3.ces 
922 Quarrier St . 
Charleston, WV 25301 

0 
Community Counc:Ll of Kanawha 
Valley, Inc . 

One United Way Square 
Charleston, WV 25301 

Appalach3.an Children Chorus 
Post Office Box 58026 
So . Charleston, WV 25358 

Thomas Memorial Hospital 
Foundat3.on 

4605 MacCorkle Avenue, SW 
So . Charleston, WV 25309 

Kanawha Hospice Care 
1143 Dunbar Avenue 
Dunbar, WV 25064 

PAGE TWO 

Annual 
Public Campaign 7,500 .00 

New 
Public Building 75,000 .00 

Annual 
Public Campaign 60,000 .00 

Annual 
Public Campaign 12,000 .00 

Family 
Enrichment 

Public Center 200,000 .00 

Composition 
Of New 

Public Music 1,711 .38 

New 
Emergency 

Public Room/Center 40,000 .00 



0 

$1,710,141 .38 

GRANTS AND CONTRIBUTIONS PAID 

0 
ISCAL YEAR ENDED 10/31/01 

Charleston Gazette 
Charit3.es 
1001 Virginia Street, E 
Charleston, WV 25301 

BIDCO Foundataon, Inc . 
1116 Smith Street 
Charleston, WV 25301 

Mt . Habitat for Humanaty 
202 -1/2 Seventh Avenue 
So . Charleston, WV 25303 

WV Symphony Orchestra 
Post Office Box 2292 
Charleston, WV 25328 

W~P-12:21! Mlssaon Minmstrxes ost Of 
fice Box 112 

Charleston, WV 25321 

Unmversmty of Virginma 
School of Law 
Charlottesville, VA 22903 

Chamberlain Elementary 
School 
4901 Venable Avenue 
Charleston, WV 25304 

Volunteer West V3.rg3.nia 
Voluntary Organizations 
Actime xn Disasters 
P 0 Box 11778 
Charleston, WV 25339 

C3.ty of So . Charleston 
P 0 Box 8597 
So . Charleston, WV 25303 

PAGE THREE 

Sunimer Camp 
Public Program 5,000 .00 

Economic 
Developinent 

Public Program 80,000 .00 

Low 
Income 

Public Housing 100,000 .00 

New 
Administrative 

Public Staff 67,750 .00 

Brookside 
Children's 

Public Home 100,000 .00 

Capital 
Public Improvements 100,000 .00 

English Lang . 
Computer 

Public Program 5,000 .00 

WV Flood 
Relief 

Public Program (2001) 25,000 .DO 

Ice Skating 
Public Arena 25,000 .00 



Ple V d $4,099,200 .00 CLOFOUNDATION, INC . 
SUMARY OF FUTURE GRANTS TO BE PAID 

AS OF OCTOBER 31, 2001 
55-0670193 

PART XV, LINE 3b 

YEAR CATEGORY 
GRANT DATE GR~NT 
TYPE APPROVED AMOUNT 

P 05/07/98 
80,000 

25,000 

P 02/23/99 

P 09/20/01 15,000 

Fund for the Arts, Inc . 
Annual Campaign (2001-2001) 

First Installment 
Second Installment 

The Greater Kanawha Valle 
Foundata.on 

Renovation Of Sunrise 

Neediest Cases 
Christmas Help/Indigent Families 

C 01/25/01 
40,000 
20,000 

09/20/01 25,000 R F/Y 02 3 

BIDCO Foundation, Inc. (05/01) 
(~320,000 challenge grant) 

Final installment 

City of So . Charleston 
Ice Arena 

Second installment 

Community Councxl/Fammly Enrxchment 
Center 

Second Installment 
Third Installment 

Covenant House (November 2001) 
Construction of New Facility 

Second installment 

East End Association 
Green Spaces/Park 

F/Y 02 

F/Y 02 

F/Y 01 
F/Y 02 

F/Y 02 

F/Y 02 

F/Y 02 

6 

3 

3 

2 

3 

0 

150,000 
150,000 

75,000 

R 07/24/97 500,000 



0 

GRANT DATE 
TYPE APPROVED 

P 

09/28/00 P 

R 09/28/00 
R 09/20/01 

P 07/28/94 

65,000 
65,000 

University of Charleston (11/01) 
Science Center 

Seventh installment 
Eighth installment 
Final installment 

1 
F/Y 02 
F/Y 03 
F/Y 04 

571, 450 
575, 000 
575, 000 

SCRY OF GRANTS TO BE PAID 
PAGE TWO 

Sunrise / Clay Center 
Avampato Discovery Ctr ($250,000) 

First installment 
Second installment 

Thomas Memorial Hospital 
Emergency-Center ($200,000) 

Second installment 
Third installment 
Fourth installment 
Fifth installment 

Trx County 
Building Campaign ($250,000) 

First installment 
Second installment 
Third installment 
Fourth installment 

United Way of Kanawha Valle 
Annual Campaign 
Annual Campaign 

0 

YEAR 

F/Y 02 

F1Y 02 
F/Y 03 
F/Y 04 
F/Y 05 

F1Y 01 
F/Y 02 
F/Y 03 
F/Y 04 

F/Y 02 
F/Y 03 

CATEGORY 

2 

5 

3 

3 
3 

P 09/28/00 

GRANT 
AMOUNT 

100,000 
1S0,000 

40,000 
40,000 
40,000 
40, 000 

62,500 
62,500 
62,500 
62,500 



WV State Museum Board 
Museum Renovation 2 C 01/27/00 

First installment 175,000 
Second installment 175,000 

WV Symphony Orchestra 
Annual Sustaining Fund (2001-2002) F/Y 01 2 C 01/25/01 15,000 

New Administrative Positions 2 P 05/03/01 
Second installment 67,750 

0 0 0 
SUM14ARY OF GRANTS TO BE PAID 
PAGE THREE 

GRANT DATE GRANT I 
YEAR CATEGORY TYPE APPROVED AMOUNT 

University of Charleston 
Health Science Program ($100,000) 1 P 09/28/00 

Second installment F/Y 02 25,000 
Third installment F/Y 03 25,000 
Fourth installment F/Y 04 25,000 



I 

other Miscellaneous Grants 
Detail On the Attached Schedule 4,099,200 .00 

$20,849,200 .00 

CLAY *MATION, INC . 
TOTAL OF FUTURE GRANTS TO BE PAID 

AS OF OCTOBER 31, 2001 

Total 

Center for the Axts & Sciences 
Endowment Fund Pledge : 

Operations $10,000,000 .00 
Building 5,000,000-00 

Annual Awards Prior to Building Endowment Funding 
(5 x $250,000) 1,250,000 .00 

Operations/Endowment (First Year Earnings Pledge) 500,000 .00 
16,750,000 .00 


