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Form 990-PF ~ Return of Private Foundat 
or Section 4947(a)(1) Nonexempt Charitable rust 

Department of the Treasury Treated as a Private Foundation Internal Revenue Service Note : The organization may be able to use a cony of this return to satislv state renortino reowrements. 

OMB No 1545-0052 

2004 
For calendar year 2004, or tax year bepinnin 
G Check an that apply. U Initial return 

Use the IRS Name of organization 
label . 

and ending 
Amended return Address change Name 

A Employer identification number 

otherwise, he California Wellness Foundation 95-4292101 
print Number end street (a P O box number rt mail is not delivered W street address) Room/auds B Telephone number 

or type. 320 Canoga Avenue (818) 593-6600 See Specifi 
Instructions . City or town, state, and ZIP code C n exemption application q pending, check n~ 

oodl and Hills, CA 91367 D 1 . Foreign organizations, check here . 
H Check type of organization: Section 501 (c )(3) exempt private foundation 2 . Foreign organizations meeting the assn test. 

here and attach computation 
Section 4947(a)(1) nonexempt charitable trust 0 Other taxable private foundation E If private foundation status was terminated 

I Fair market value of all assets at end of year J Accounting method : U Cash LXJ Accrual under section 507(b)(1)(A), check here 
(rrom Part 11, ca. (c), me 1s) D timer (specify) F If the foundation is in a 60-month termination 
1110 $ 1 , 0 9 5 , 6 6 0 , 9 9 0 . (Part 1. column (d) must be on cash basis.) under section 507(b)(1)(B), check here . 1= 

Analys is of Revenue and Expenses 

necessarily ~ 
amounts 
equal 
amounts 

the 
amounts in 

amounts 
columns 

in 
rot, (c), 
column (a)

era) (a) ~Y not 
(d) Disbu-ts 

for charitable purposes ecses e~ expenses per books 
and fib) Net went ~~) ~cosme 

net 
(cash basis only) 

t Contributions, gifts, grants, etc, received . . 
2 Check oo-Mtithe foundation is not reQared to attach Sch B 
3~ h~ ~~~ and temporary . . . . . . 813,986 . 1 813,986 . 1 
4 Dividends and interest from securities, 21,088,060 . 1 22,101,084 .1 -J 

5a Gross rents 
b Nat rental income a (loin) 

o 
Net gam a (loss) from sale easeno on ,~ esi,n.,o ~ 50,403,514 . .- 

fTQ Gross sales price for all r . r ~ ' 1~ k - b ~" 1299250998 . _ T asses on line sa 

1T~~yT~ 7 Capital gain net income (6'om Part IV. line 2) - - ~ 51 , 759 ,141 . F~ . , ' ~4y-A"+4'~ . . ~ t ~'~ ' W ~ . . R 
n cm 8 Net short-teem capital gain , . 

9 Income odrfic~Fq~ Eg . ~ f~t-cross sa less rope Ell 108 and alto nces 

b Less Co of ods sold ~ ->.~'?S 

c Gross p r (I~~ ~l ~ ~ UUJ 
_, 11 Other in dt~ ~ 245,434 . 245,434 . Git~merit 4 

t2 Total till I 4r - 72, 550, 994 . 74,919,645 . 
to Compens ton of V 1,074,333 . 107,433 . 966,901 . 

°o is Other e salaries an wages _ 2,184,772 . 218,477 . 1,909,995 . 
15 Pension plans, employee benefits 1,163,129 . 116,313 . 908,717 . 

~ isa legal fees . _ _ Stmt 5 . 79,710 . 7,971 . 70,981 . 
b Accounting fees . Stmt . 6 _ 82,679 . 8,268 . 25,294 . 
c Other professional fees S tint .7

. 
3,621,762 . 2,856,506 . 739,870 . 

°> 17 Interest 
18 Taxes . .Stmt 83,153,497 . 0 . 0 . 
19 Depreciation and depletion 82,937 . 0 . _ _ ~ q_- ~�"n= 

,~E 20 Occupancy 1,007,132 . 100,713 . 929,247 . 
Q 21 Travel, conferences, and meetings , . . , 440,251 . 44,025 . 405, .526 . 

UJ W 22 Panting and publications 168,522 . 3,567 . 151,765 . 
y 0 23 Otherexpenses Stmt . 9. _ 310,476 . 53,084 . 267,905 . 

24 Total operating and administrative 

W a expenses . Add lines 13 through 23 13,369,200 . 3,516,357 . 6,376,201 . 
Z 0 25 Contributions, gifts, grants paid 34,603,877 . 40,505,102 . 

26 Total expenses and disbursements . y . 
V Addlines 24and25 47,973,077 . 3,516,357 46,881,303 . 
(~ 27 Subtract line 26 from line 12 

8 Excess of revenue over expenses and disbursements 24 5 7 7, 917 . 

b Net investment Income (rf negative, enter -0-) 71 ,403 , 288 . 
c Adjusted netincome(nnegatNe,enter -o-) `, . . ;. N/A `~ 

LHA For Privacy Act and Paperwork Reduction Act Notice, seethe instructions . Form 990-PF (2004) 
423501 
01-03-OS 
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Form sso-PF (2004) The CaWornia Wellness Foundation 
B I Sh is Attached schedules andamounts mlhedescription Beginning ofyear 

95-4292101 Page 2 
End of year 

(b) Book Value (c) Fair Market Value 

17,900,013 . 17,900 .013 . 

DJ~VVG~ 

. 164,703,103 . 

. 798,920,508 . 
85,619,838 . 

1095660990 . 

---, V44 

23 Total liabilities add lines 17 through 22 
Organizations that follow SFAS 117, check here " LXJ 
end complete tines 24 through 26 and lines 30 and 31 . 

24 Unrestricted _ 
25 Temporarily restricted . . 

12 26 Permanently restricted 
Organizations that do not follow SFAS 117, check here 
and complete lines 27 through 31 . 

27 Capital stock, trust principal, or current funds 
,°A 28 Paid-in or capital surplus, or land, bldg., and equipment fund 

29 Retained earnings, accumulated income, endowment, or other funds 
30 Total net assets or fund balances 

945,925,049 .1 1033942662 . 

131 Total liabilities andnetassets/(undbalances 1 1044398692 .E 1095660990 . 
Analysis of Changes in Net Assets or Fund Balances 

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

2 Enter amount from Part 1, line 27a 
3 Other increases not included in line 2 (itemize) " . . . . . See Statement 10 
4 Add lines 1, 2, and 3 . . . ---
5 Decreases not included in line 2 (itemize) 
6 Total net assets or fund balances at end of year (line 4 minus line 5) - Part II, column (b), line 30 

945,925,049 . 
24,577,917 . 
63,439,696 . 
1033942662 . 

0 . 
1033942662 . 
Form 990-PF (2004) 
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a ance ee column should beforend-of-year amounts only 

1 Cash - non-interest-bearing . 

2 Savings and temporary cash investments 
3 Accounts receivable 

Less : allowance for doubtful accounts 
4 Pledges receivable 

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

disqualified persons 
7 Other notes and loans receivable 11110. 

Less: allowance for doubtful accounts 

8 Inventories for sale or use . _ , . . . . . . . . . . . . . 
9 Prepaid expenses and deferred charges _ . 

10a Investments - U.S. and state government obligations .S tint .12 

b Investments-corporate stock . . . . .Stmt .13_ 
c Investments-corporate bonds .Stmt 14 

11 investments -Iand,buAdmqs,anUequipment basis 1 

less accumulated depreciation 

12 Investments - mortgage loans 
13 Investments - other 
14 Land, buildings, and equipment basis " 1,204,600 . 

Hess accumulated depreciation Stmt- 11.10 . 1 , 0 11,599 . 
15 Other assets (describe 00- Statement 15 ) 

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

32 20 Loans horn officers, dvectors, trustees, and other disqualified persons , , , 

21 Mortgages and other notes payable . . . . . . . . ., 
22 Other liabilities (describe " Statement _ 16) 

126,396 . 
687,990 . 

1044398692 . 
2,585,931 . 

19,555,501 . 

193,001 . 
238,865 . 

1095660990 . 
4,578,523 . 

13,797 .183 . 

001 . 
865 . 

98,473,643 .E 61,718,328 . 

423511 
01-03-05 



Form 990-PF(2ooa) The Ca rnia Wellness Foundation 
Capital Gains and Losses for Tax on Investment Income 

(a) List and describe the kind(s) of property sold (e.g., real estate, (o , now ac 
2-story brick warehouse; or common stock, 200 shs. MLC Co.) p 

(f) Depreciation allowed 
(or allowable) (e) Gross sales price 

a 
b 
c 
d 
e 1, 299 , 250 , 998 .~ 

Complete only for assets showing gain m column (h) and owned by the 

(i)F.M.V . as of 12/31/69 
(j) Adjusted basis 
as of 12/31/69 

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

losses (from col. (h)) 

canon on iwsutia 
(k) Excess of col. (i) 
over col. (1), if any 

1a 
b See 
c 
d 
e 

atements 

(p) Cost or other basis 
plus expense of sale 

95-4292101 

(c) Date acquired I (d) Date sold 
(mo., day, yr.) (mo., day, n.) 

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

3 

d 
e 51,759,141 . 

2 Capital gain net income or (net capital loss) . 
If ain, also enter in Part i, line 7 

~ It floss), enter -0- in Part I, line 7 ~ . . . . . . . . . 2 51,759,141 . 

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6): 
If gain, also enter in Part I, brie 8, column (c). 1 
If (loss), enter -0- in Part I, line 8 _ , . _ . . . , f 3 N/A 

vuauncauon unaer section 4tRu(e) ror rteaucea i ax on Net investment income 
(For optional use by domestic private foundations subject to the section 4940(a) tax on net investment income.) 

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

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

Base peraod years (b) (C) DisVibutw'n ratio 
Calendar year (or tax year beginning in) Adjusted qualifying distributions Net value of noncharitable-use assets (col. (b) divided by col. (c)) 

Zoos 46,961,314 . 830,045,072 . .05 
2002 53,284,140 . 846,723,276 . .06 
2001 47,844,970 . 949,001,045 . .05, 
2000 49,753,872 . 1,064,885,593 . .04, 
lass 46,503,033 . 1,027,472,432 . .04! 

2 Total of line 1, column (d) . . . ._ , _ ._ _ . . . ., _ __ . . .. . . . . . . _ . . . . . ._ _ _ _ . . 2 .2619046 
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 if less than 5 years 3 .0523809 

4 Enter the net value of nonchantable-use assets for 2004 from Part X, line 5 . , . , . . . . _ . . 4 -965, 393,745 . 

5 Multiply line 4 by line 3 , _ . ., . , . 5 50,568,193 ._ 

6 Enter 1% of net investment income (1% of Part I, line 27b) 6 714,033 . 

7 Add lines 5 and s , . . . . . 7 51, 282,226 . 

8 Enter qualifying distributions from Part Xll, line 4 8 47,015,890 . 
If brie 8 is equal to or greater than line 7, check the box in Part VI, line 1b, and complete that part using a 1% tax rate. 
See the Part VI instructions . 

a2aszvoi-os-os form 990-PF (2004) 
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Form sso-PF (2004) The CalMirnia Wellness Foundation 95-4292101 
or 4948 - see instn on 

a 2004 estimated tax payments and 2003 overpayment credited to 2004 , _ . . . . . . . 8a 1,26 4 ,203 . 
b Exempt foreign organizations - tax withheld at source . 8b 
c Tax paid with application for extension of time to file (Form 8868) . , . , . _ 6c 150,000 . 
d Backup withholding erroneously withheld 6d 
7 Total credits and payments. Add lines 6a through 6d . . 
8 Enter any penalty for underpayment of estimated tax . Check here ~ if Form 2220 is attached 
9 Tax due . If the total of lines 5 and 8 is more than line 7, enter amount owed . 

10 Overpayment. If line 7 is more than the total of lines 5 and 8, enter the amount overpaid 1 
~ . 

. . . . . . 
11 Enter the amount of line 10 to be: Credited to 2005 estimated taxes I Refunded po. 

14,203 . 

X 

X 

X 
X 

X 

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

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

4a 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 Form 990-T for this year? N/A 

5 Was there a liquidation, termination, dissolution, or substantial contraction during the year? 
If "Yes,' attach the statement required by General Instruction T. 

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

remain 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 1l, col. (c), and Part XV. 
8a Enter the states to which the foundation reports or with which it is registered (see instructions) 01, 

California 

1a Exempt operating foundations described m section 4940(d)(2), check here 10- " and enter *N/A7 on line 1 . 
Date of ruling letter. (attach copy of ruling letter if necessary-see instructions) 

b Domestic organizations that meet the section 4940(e) requirements in Part V, check here 10 and enter 1% 
of Part I, line 27b 

c All other domestic organizations enter 2% of line 27b . Exempt foreign organizations enter 4% of Part 1, line 12, col . (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 . . . . . . . . 
4 Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-) ._ . . . _ 
5 Tax based on investment income . Subtract line 4 from line 3. If zero or less, enter-0- 
6 Credits/Payments: 

1,428,066 . 

0 . 

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

b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see instructions for definition)? 
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 m connection with the activities. 

c Did the organization file form 1120-POL for this year? ,__ . 
d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year. 

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

managers. No . $ 0 . 

b If the answer is 'Yes'to tine 7, has the organization furnished a copy of form 990-PF to the Attorney General (or designate) 
of each state as required by General Instruction G? If "No," attach explanation 8b 

9 Is the organization claiming status as a private operating foundation within the meaning of section 4942(j)(3) or 4942(j)(5) for calendar =T 
year 2004 or the taxable year beginning in 2004 (see instructions for Part XIV)? If *Yes," complete Part XIV 9 X 

10 Did any persons become substantial contributors during the tax year? if -vim; attach a schedule listing their names and addresses 10 X 
i t Did the organization comply with the public inspection requirements for its annual returns and exemption application? 11 X 

Web site address opi, WWW . tCWf . Or'g 
12 The books are in care of 1 Margaret W . Mi nnich Telephone no.1 818 - 593 -6600 

Locatedatoo- 6320 Canoga Ave ., Suite 1700, Woodland Hills, CA ziP+a ,91367 
13 Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 -Check here 1 

and enter the amount of tax-exempt interest received or accrued during the year Nii- j 13 ~ N/A 
0~~o3-os Form 990-PF (2004) 
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Form sso-PF (2004) The Ca rnia Wellness Foundation " 95-4292101 Pages 
Statements Regarding Activities for Which Form 4720 May Be Required 

,- . 
File Form 4720 if any item is checked in the "Yes" column, unless an exception applies. - Yes NO 

Is During the year did the organization (either directly or indirectly): 
(1) Engage in the sale or exchange, or leasing of properly with a disqualified person? , , _ . . [--1 Yes EXI No 
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) 

a disqualified person? _ _ _ . , . . . . _ ~ Yea EXI No .' 
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? _ _ 0 Yea EXI No 
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? . _ . . ~ Yea E~ 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)? EJ Yes EM No 
(8) Agree to pay money or property to a government official? (Exception. Check 'No' 

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

b If any answer is 'Yes' to 1a(1)-(6), did any of the acts fail to quality under the exceptions described in Regulations 
section 53.4941(d)-3 or in a current notice regarding disaster assistance (see page 20 of the instructions)? _ ., . 1b X 
Organizations relying on a current notice regarding disaster assistance check here 

c Did the organization engage m 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 2004? . . . . . . . . . . . . . . . . 1c X 

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(j)(3) or 4942(j)(5)): 

a At the end of tax year 2004, did the organization have any undistributed income (lines 6d and tie, Part XIII) for tax year(s) beginning 
before 2004? . . . . . - . - - - . .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . ~ Yea Eil No 
If 'Yes : list the years 1 

b Are there any years listed m 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 income? (If applying section 4942(a)(2) to all years listed, answer Nor and attach 
statement-see instructions.) _ _ , . . _ , . _ _ _ . . . _ . . ., . . . _ N/A 2b 

c If the provisions of section 4942(a)(2) are being applied to anyoi the years listed m 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 yeas? . . . . . . . . . . . . . . . . . . . . . . . . . . . El Yes MI No 

b If 'Yes: did it have excess business holdings in 2004 as a result of (1) any purchase by the organization or disqualified persons after 
May 26,1969; (2) the lapse of the 5-year period (or longer period approved by the Commissioner under section 4943(c)(7)) to dispose .. 
of holdings acquired by gift or bequest or (3) the lapse of the 10-,15-, or 20-year first phase holding period? (Use Schedule C, ? F y r 
Form 4720, to determine if the organization had excess business holdings m 2004.) N/A 3b I 

4a Did the organization invest during the year any amount m a manner that would jeopardize its charitable purposes? _ _ . ., 4a X 
b Did the organization make any investment in a prior year (but after December 31, 1969) that could jeopardize its charitable purpose that 
had not been removed from jeopardy before the first day of the tax year beginning m 2004? 4b X 

r 5a During the year did the organization pay or incur any amount to : 
(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))? E-1 Yes EXI No -~ ra ~ f-. 
(2) Influence the outcome of any specific public election (see section 4955) ; or to carry on, directly or indirectly, ,. 

any voter registration drive? , . _ . 0 Yes [K] No 
3 Provide a grant to an individual for travel, study, or other similar purposes? . . . ~ Yea ~ No + ~ 
(4) Provide a grant to an organization other than a charitable, etc., organization described in section 

509(a)(1), (2), or (3), or section 4940(d)(2)? EL Yes F No T 44", (5) Provide for any purpose other than religious, charitable, scientific, literary, or educational purposes, or for 
the prevention of cruelty to children or animals? F Yea ~ No . . 

b If airy answer is'Yes" to 5a(1)-(5), did any of the transactions fad to qualify under the exceptions described in Regulations ~ , n, � r '-I 
section 53.4945 or in a current notice regarding disaster assistance (see instructions)? , � , ., . , . . . . . . . ., . , ,__ . . . . . . 5b X 
Organizations relying on a current notice regarding disaster assistance check here ., , , . . . _ _ . . . . . �� , , .� . . . . . . ., . . . . . . __ . 10 

c If the answer is *Yes! to question 5a(4), does the organization claim exemption from the tax because d maintained 
expenditure responsibility for the grant? Yea ~ No 
!f "Yes, " attach the statement required by Regulations section 53.4945-5(d). 

6a Did the organization, during the year, receive any funds, directly or indirectly, to pay premiums on 
a personal benefit contract? 0 Yes EXI No 

b Did the organization, during the year, pay premiums, directly or indirectly, on a personal benefit contract .? 6b X 3 
!f you answered "Yes" to 66, also file Form 8870. 

Form 990-PF (2004) 
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)rnia Wellness Foundation The 95-4292101 
Information AbouiWicers, Directors, Trustees, Foundation 11AlIIFagers, Highly Page s 
Paid Employees, and Contractors 

1 List all officers, directors, trustees, foundation managers and them compensation . 
(b) Title, and average (c) mpensation conmnueons to (e) Expense 

(a) Name and address hours per week devo ted (If not paid, emu and Oelerted 
fans account, other 

to position enter -0-) comoensaeon allowances 

1074333 .1210 .803 .1 2,528 . 

pose included on line 1) . If none, enter "NONE." 
(b) Title and average (a) Coninbuhons to 
Hours per week (c) Compensation °"° and defereredMans 

devoted to position comPensabon 

Dir of Evaluation 
CA 50 131,923 . 21,108 . 

Program Dire for 
Hi1150 118,840 . 19,014 . 

ir . of Pub i k Policy Ru 
one xearn street, San Nrancisco, CA 50 119,769 . 19,163 . 
Joan Hurle it of Grant Mgmt 
6320 Cano a Ave, #1700, Woodland Hi1150 98,545 . 15,767 . 
Bruce Minnich IS Manager 
6320 Cano a Ave, 1700, Woodland Hil 50 86,407 . 13,825 . 
Total number of other employees paid over $50,000 1 
3 Five highest-paid independent contractors for professional services. If none, enter "NONE." 

(a) Name and address of each person paid more than $50,000 (b) Type of service (c) 
Brandes Investment Partners Investment 
11988 E1 Camino Real #500, San Diego, CA 9219 anagement 878,667 . 
Snyder Capital Management Investment 
350 California St ., Suite 1460, San Francisco, ana ement 483,623 . 
Wellington Management Company Investment 
75 State Street, Boston, MA 02109 ana ement 307,93 . 
Duncan-Hurst Capital Mgmt nvestment 
4365 Executive Dr ., Suite 1520, San Diego, CA ana ement 131,491 . 
i .e . communications 
785 Market Street, San Francisco, CA 94103 ommunications/PR I 104,035 . 

Compensation 

Total number of others receiving over $50,000 for professional services 
Summary o erect Charitable Activities 

List the foundation's four largest direct charitable activities during the tax year. Include relevant statistical information such as the 
number of organizations and other be ne ficiaries served, conferences convened, re sear ch papers p roduced, etc. 

N/A 

Expenses 

of os-os Form 990-PF (2004) 
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See Statement 

(a) Name and address of each employee paid more than $50,000 

Brousseau 
Kearny Street, San Francisco, 
ine Daniels 

0 . 

0 . 

0 . 

0 . 

0 . 

2 

3 

4 



Total . Add lines 1 through 3 . . . . . . . . . . . . . .- . . . . . . . . . . . . . . . . . . . . . .- -- . . . . . . . . . . . . " 1 0 . 

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

1 Fair market value of assets not used (or held for use) directly in carrying out charitable, etc., purposes : 
a Average mouthy fair market value of securities 1a 978,450,851 . 
b Average of monthly cash balances 1b 1,379,369 . 
c Fair market value of all other assets . ., ._ . 1c 264,953 . 
d Total (add lines la, b, and c) Id 980,095,173 . 
e Reduction claimed for blockage or other factors reported on lines 1a and 

1c (attach detailed explanation) . . , _ __ . . 1e 0 . 
2 Acquisition indebtedness applicable to line 1 assets 2 0 . 
3 Subtract line 2 from line 1d , _ 3 980,095,173 . 
4 Cash deemed held for charitable activities. Enter 11/20/6 of line 3 (for greater amount, see instructions) 4 14,701,428 . 
5 Net value of noncharitable-use assets . Subtract line 4 from line 3. Enter here and on Part V, line 4 5 965,393,745 . 
6 Minimum investment return . Enter s% of line 5 6 48 , 269, 687 . 

Distributable Amount (see instructions) (Section 4942(j)(3) and (j)(5) private operating foundations and certain 
foreign organizations check here lo. 0 and do not complete this part) 

423561 
01-03-OS 
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Form sso-PF (2004) The Calarnia Wellness Foundation " 95-4292101 Page 

Summary of Program-Related Investments 

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

2 

All other program-related investments. See instructions. 
3 

1 Minimum investment return from Part x, line 6 48,269,687 . 
2a Tax on investment income for 2004 from Part VI, line s . . _, 2a 1 , 4 2 8 , 0 66 . 
b Income tax for 2004 . (This does not include the tax from Part VI.) 2b 
c Add lines 2a and 2b . _ _ . , 2c 1,428,066 . 

3 Distributable amount before adjustments- Subtract line 2c from line 1 _ 3 4 6 , 8 4 -,6-2-T. 
4 Recoveries of amounts treated as qualifying distributions 4 142,907 . 
5 Addlines 3and4 5 46, 984, 528 . 
6 Deduction from disVibutable amount (see instructions) _ � 8 0 . 
7 Diatributable amountas adjusted . Subtract line 6 from line 5. Enter here and on Part XIII, line 1 7 46, 984,528 . 

Qualifying Distributions (see instructions) 

1 Amounts paid (including administrative expenses) to accomplish charitable, etc ., purposes: 
a Expenses, contributions, gifts, etc . -total from Part 1, column (d), line 26 46,881,303 . 
b Program-related investments - total from Part IX-B 16 0 . 

2 Amounts paid to acquire assets used (or held for use) directly m carrying out charitable, etc., purposes . . 2 13 4 ,5 87 . 
3 Amounts set aside for specific charitable projects that satisfy the : 

L a Suitability test (prior IRS approval required) 3a 
b Cash distribution test (attach the required schedule) . _ 3b 

4 Qualifying distributions . Add lines to through 3b. Enter here and on Part V, line 8, and Part XIII, line 4 4 47,015,890 . 
5 Organizations that qualify under section 4940(e) for the reduced rate of tax on net investment 

income. Enter 1% of Part 1, line 27b 5 0 . 
6 Adjusted qualifying distributions . Subtract line 5 from line 4 6 47,015,890 . 

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

Form 990-PF (2004) 



Form sso-PF (2004) The Calarnia Wellness Foundation " 95-4292101 Page a 

Undistributed Income (see instructwns) 

(d) 
2004 

(a) I (b) I M 
Corpus Years prior to 2003 2003 

a 

27,507,929 . ~
9~ y 

g ;r 

i Y,~f ~ t ~s 
< <. 

., i 

, . 27,507 .929 . 

46,984,528 . 

2004 .05002 The California Wellness Fou TCWF 1 08310805 351739 tcwf 

1 Distributable amount 
for 2004 from Part X1, line 7 
Undistributed income, d any, as of the end of 2003 

a Enter amount for 2003 only 
b Total for prior years : 

Excess distributions carryover, rf any, to 2004 : 
a From 1999 
b From 2000 
c From 2001 
d From 2002 
e From 2003 
f Total of lines 3a through e 

4 Qualifying distributions for 2004 from 
Part X11, line 4 : 01, $ 47,015,890 . 

a Applied to 2003, but not more than line 2a 
b Applied to undistributed income of prior 
years (Election required - see instructions) 

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

d Applied to 2004 distnbutable amount 
e Remaining amount distributed out of corpus 
Excess distributions carryover applied to 2004 
(M an amount appears in column (d), the same amount 
must be shown in column (a) ) 

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

8 Corpus Add lines 31, 4c, and 4e Subtract line 5 

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

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

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

e Undistributed income for 2003. Subtract line 
4a from line 2a . Taxable amount - see instr. 

f Undistributed income for 2004. Subtract 
lines 4d and 5 from line 1 . This amount must 
be distributed m 2005 

7 Amounts treated as distributions out of 
corpus to satisfy requirements imposed by 
section 170(b)(1)(E) or 4942(8)(3) 

8 Excess distributions carryover from 1999 
not applied on line 5 or line 7 

9 Excess distributions carryover to 2005 . 
Subtract lines 7 and 8 from line 6a 

10 Analysis of line 9 : 
a Excess from 2000 
b Excess from 2001 
c Excess from 2002 
d Excess from 2003 
e Excess from 2004 

423571 
01-03-05 

; . i7 tr 

19,507,961 . .. ~. , 
.-- ., - ., _ . 0 

~F,~ ..n . i>~ rM_ p 0 . 0 . 

.� . --.,r 

.; 

x a 

0 ~ r` 

., 

r 27,476,567 . 
4 . i 

0 - ,-

0 

a 
., . 

"- f 'k . . f 

Form 990-PF (2004) 



Form sso-PF(2oo4) The Ca&rnia Wellness Foundation " 95-4292101 Page a 
NJIMM Private Operating Foundations (see instructions and Part VIA-A, question s) N/A 
1 a If the foundation has received a ruling or determination letter that it is a private operating 

foundation, and the ruling is effective for 2004, enter the date of the ruling . . 
b Check box to indicate whether the organization is a private operating foundation described m section 4942(j)(3) or 4942 (l)( 5) 

2 a Enter the lesser of the adjusted net Tax year Prior 3 years 
(e ) Total 

or more 
at any time during the year-see page 26 of the instructions.) 

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

6 850 of line 2a 
c Qualifying distributions from Part X1 17 

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

used directly for active conduct of 
exempt activities _ 

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

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

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

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

c 'SupporC alternative test - enter: . 
(1) Total support other than gross 

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

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

(3) Largest amount of support from 
an exempt organization 

(4) Gross investment income 

1 Information Regarding Foundation Managers: 
a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation before the close of any tax 
year (but only if they have contributed more than $5,000). (See section 507(d)(2).) 

None 
b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the ownership of a partnership or 
other entity) of which the foundation has a 10% or greater interest 

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

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

a The name, address, and telephone number of the person to whom applications should be addressed: 
Director of Grants Management 
6320 Canoga Avenue, Suite 1700, Woodland Hills, CA 91367, 818-593-6600 

b The form in which applications should be submitted and information and materials they should include: 
See Statement 18 

c Any submission deadlines: 
None 

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

See Statement 19 
az3seiroi-os-os Form 990-PF (2004) 

9 
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Form s9o-PF(2ooa) The California Wellness Foundation 
Part Supplementary Information (continued) 
S Grants and Contributions Paid During the Year or Approved for Future Payment 

Recipient If recipient is an individual, 
show any relationship to Foundation 

Name and address (home or business) any foundation manager status of 
or substantial contributor recipient 

a Paid during the year 

Grant Payments - See ee 
Attached Detail /A Attached 

Matching Gift Payments - Public 
See Attached Detail Charity, 

chool or 
/A rovt 

ee Attached I 40318818 . 

ee Attached 1 186,284 . 

Total 
b Approved for future payment 

Grants Approved for Fut 
Payment -- See Attached 
Detail 

1C 
ity, 
of or 

ee Attached I 13797183 . /A 

Total No. 3b 1 13797183 . 
azasovoi-oa-os Form 990-PF (2004) 

10 
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95-4292101 Pane 10 

Purpose of grant or I 
contribution Amount 



Form sso-PF(2oo4) The Calarnia Wellness Foundation 0 95-4292101 Page i1 

Analysis of Income-Producing Activities 
unrelated business income Excluded by section 512 . 513, or s,a 
(a) (b) . Ex. �_ (d) Related or exempt 

Business Amount ~;d Amount function income code 1 Program service revenue: 
a 
b 

23 'a - Form 990-PF (2004) 01-03-05 
11 

2004 .05002 The California Wellness Fou TCWF 1 08310805 351739 tcwf 

Enter gross amounts unless otherwise indicated . 

c 
d 
e 
f 
p Fees and contracts from government agencies . . . . 

2 Membership dues and assessments . 
3 Interest on savings and temporary cash 

investments 14 813,986 . 
4 Dividends and interest from securities 14 21, 088,060 . 
5 Net rental income or (loss) from real estate: . 

a Debt-financed property 
b Not debt-financed property _ , , . . 

6 Net rental income or (loss) nom personal 
property. . . . . . . . . . . . . 

7 Other investment income 14 245,434 . 
8 Gain or (loss) from sales of assets other 

than inventory _ 
. . . 

18 50,403,514 . 
9 Net income or (loss) from special events . _ 
10 Gross profit or (loss) from sales of inventory _ 
11 Other revenue: 

a 
b 
c 
d 
e 

12 Subtotal. Add columns (b), (d), and (e) 0 . T 72,550,994 . 0 . 
13 Total . Add line 12, columns (b), (d), and (e) 13 72,550,994 . 
(See worksheet in line 13 instructions to verify calculations.) 

Relationship of Activities to the Accomplishment of Exempt Purposes 

Line Na . 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. 



1 Did the organization directly or indirectly engage in any of the following with any other organization described m section 501(c) of ' YE 
the Code (other than section 501(c)(3) organizations) or in section 527, relating to political organizations? '' ,_, 7'~ 

a Transfers from the reporting organization to a noncharitable exempt organization of: 
(1) Cash 1a 1 
(2) Other assets 1 ; 2 

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

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

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

X 
X 

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

b If 'Yes .* complete the following schedule . 

statements, and to the best of my knowledge and belief, it is true, correct, 
spar has any knowledge 
i 

/G3~ kL President & CEO 

423627 
07-03-05 

2004 .0500 08310805 351739 tcwf 

Form s9o-PF (2004) The Ca 0 ornia Wellness Foundation " 95-4292101 
Information Regarding Transfers To and Transactions and Relationships With Noncharitabfi 
Exempt Organizations 
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Continuation for 990-PF, Part IV 
The California Well Foundation 95-429"1 Page 1 of 2 

Capital Gains and Losses for Wn investment Income 
(a) List and describe the kind(s) of property sold, e.g., real estate, (o now acqw~ea (c) Date acquired (d) Date sold 
2-story brick warehouse ; or common stock, 200 shs. MLC Co . D - DonaUon (mo., day, yr.) (mo., day, yr .) 

1a Brandes P Various 
b Calamos P arious Tar ious 
c Ca ital International P various rious 
d Duncan-Hurst P Various arious 
e DFA P Various arious 
f Mazama P Various arious 
g Northern Trust P Various arious 
h NT S&P 500 P arious arious 
,Sn der P arious arious 
,Wellington P arious arious 
k WAMCO - TIPS P arious arious 
i WAMCO - CorePlus K-1 Ad' P arious arious 
m WAMCO - CorePlus R-1 Ad P arious arious 
n WAMCO - Hi gh Yield K-1 P arious arious 
o WAMCO - International K-1 P arious Various 

(e) Gross sales price (f) Depreciation allowed (q) Cost or other basis (d) Gain or (loss) 
(or allowable) plus expense of sale (e) plus (f) minus (g) 

a 36,420,942 . 18,592,618 . 17,828,324 . 
b 33,733,758 . 31,798,597 . 1,935,161 . 
c 3,000,000 . 2,443,397 . 556,603 . 
d 25,436,126 . 21,654,977 . 3,781,149 . 
e 7,988,242 . 5,005,360 . 2,982,882 . 
1 13,401,356 . 11,980,684 . 1,420,672 . 

5,213 . 5,213 . 
n 20,000,000 . 19,771,675 . 228,325 . 
i 24,876,567 . 19,145,490 . 5,731,077 . 

31,052,467 . 22,204,949 . 8,847,518 . 
k 170,436,345 . 167,694,613 . 2,741,732 . 
1 932,899,982 . 928,555,12 4 . 4,344,858 . 
m -2,961,000 . -2,336,180 . -624,820 . 

-167,420 . 167,420 . 
0 2,559,000 . 2,337,444 . 221,556 . 

Complete only for assets showing gain in column (h) and owned by the foundation on 12131169 (1) Losses (from col. (h)) 
(j) Adjusted basis (k) Excess of col. (i) Gains (excess of col . (h) gain over coL (k), 

(i) F.M .V. as of 12/31/69 as of 12/31/69 over col . (j), if any but not less than '-02) 

17,828,324 . 
1,935,161 . 
556,603 . 

3,781,149 . 
2,982,882 . 
1,420,672 . 

5,213 . 
228,325 . 

5,731,077 . 
8,847,518 . 
2,741,732 . 

i 4,344,858 . 
-624,820 . 
167,420 . 

0 221,556 . 

p Capital gain net income or (net capital loss) ` If 
gain, enter 

~-0 ~nm Part I, line 7 2 

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6): 
If gam, also enter m Part I, line 8, column (c). 
If (loss), enter"-02 in Part I, line 8 ~ 3 

423591 
OS-01-04 
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Contin tion for 990-PF, Part IV 
95-4291 Page 2 of 2 

(b1 How acquired (c Date acquired (d) Date sold P - Purchase ~mo ., day, yr.) (mo ., day, yr.) D - Donation 
P Various 
P Various arious 
P Various 

The California Well Foundation 
Capital Gains and Losses for n Investment Income 

(a) List and describe the kind(s) of properly sold, e.g., real estate, 
2-story brick warehouse ; or common stock, 200 shs . MLC Co. 

1a WAMCO - Emerging Markets K-1 
b WAMCO High Yield R-1 Other Income 
c WAMCO - Intnatl K-1 Other Income 
d 
e 
f 
9 
h 

1 
k 
I 
m 
n 
0 

(I) Losses (from col . (h)) 
Gains (excess of col. (h) gain over col. (k), 

but not less than '~-O-! ) 

a 
b 
c 
d 
e 
f 

h 
i 
I 
k 
I 
m 
n 
o 

2 Capital gain net income or net capital loss If gam, also enter m Part I, line 7 
9 C ) ~ If (loss), enter'-0= m Part I, line 7 

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6): 
If gam, also enter in Part f, line 8, column (c) . 
If (loss), enter "-0= in Part 1, line 8 

423591 
05-01-04 

3 1 N/A 

14 
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(e) Gross sales price I (f) Depreciation allowed I (g) Cost or other basis 
(or allowable) plus expense of sale 

a %vA,vvv . 
b 
c 

i 
1 
k 
1 
m 
n 
0 

omplete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 

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

2 1 51,759,141 . 

(h) Gain or (loss) 
(e) plus (0 minus (g) 



2004 DEPRECIATION AND AMORTIZATION REPORT 
Form 990-PF Page 1 990-PF 

428702 
io-os-oa (D) ~ Asset disposed " ITC, Section 179, Salvage, Bonus, Commercial Revitalization Deduction 

15 



The California Welln* Foundation 

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

95-4292101 

Statement 1 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various 

(d) (e) (f) 
Expense of 

Sale Deprec . Gain or Loss 

0 . 0 . 17,828,324 . 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various 

(d) (e) (f) 
Expense of 

Sale Deprec . Gain or Loss 

0 . 0 . 1,935,161 . 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various 

(d) (e) (f) 
Expense of 

Sale Deprec . Gain or Loss 

0 . 0 . 556,603 . 

(b) (c) 
Gross Value at 

Sales Price Time of Acq . 

33,733,758 . 31,798,597 . 

(a) 
Description of Property 

Capital International 

(b) (c) 
Gross Value at 

Sales Price Time of Acq . 

3,000,000 . 2,443,397 . 

16 Statement s) 1 
08310805 351739 tcwf 2004 .05002 The California Wellness Fou TCWF 1 

(a) 
Description of Property 

Brandes 

(b) (c) 
Gross Value at 

Sales Price Time of Acq . 

36,420,942 . 18,592,618 . 

(a) 
Description of Property 

Calamos 



(a) 
Description of Property 

Duncan-Hurst 

(c) 
Value at 

Time of Acq . 

21,654,977 . 

(a) 
Description of Property 

DFA 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various 

(b) (c) (d) (e) (f ) 
Gross Value at Expense of 

Sales Price Time of Acq . Sale Deprec . Gain or Loss 

7,988,242 . 5,005,360 . 0 . 0 . 2,982,882 . 

17 Statement s) 1 
2004 .05002 The California Wellness Fou TCWF 1 08310805 351739 tcwf 

The California WellneAAkk Foundation 

(b) 
Gross 

Sales Price 

25,436,126 . 

0 
95-4292101 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various 

(d) (e) (f ) 
Expense of 

Sale Deprec . Gain or Loss 

0 . 0 . 3,781,149 . 

(a) 
Description of Property 

Mazama 

(b) 
Gross 

Sales Price 

13,401,356 . 

(a) 
Description of Property 

Northern Trust 

(b) 
Gross 

Sales Price 

5,213 . 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various 

(c) (d) (e) (f ) 
Value at Expense of 

Time of Acq . Sale Deprec . Gain or Loss 

11,980,684 . 0 . 0 . 1,420,672 . 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various 

(c) (d) (e) (f ) 
Value at Expense of 

Time of Acq . Sale Deprec . Gain or Loss 

0 . 0 . 0 . 5,213 . 



The California Wellne" Foundation " 95-4292101 

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

NT S&P 500 Purchased Various Various 

(b) (c) (d) (e) (f) 
Gross Value at Expense of 

Sales Price Time of Acq . Sale Deprec . Gain or Loss 

20,000,000 . 19,771,675 . 0 . 0 . 228,325 . 

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

Snyder Purchased Various Various 

(b) (c) (d) (e) (f) 
Gross Value at Expense of 

Sales Price Time of Acq . Sale Deprec . Gain or Loss 

24,876,567 . 19,145,490 . 0 . 0 . 5,731,077 . 

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

(d) (e) (f) 
tpense of 
Sale Deprec . Gain or Loss 

0 . 0 . 8,847,518 . 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various 

(d) (e) (f) 
cpense of 
Sale Deprec . Gain or Loss 

0 . 0 . 2,741,732 . 

(b) (c) 
Gross Value at 

Sales Price Time of Acq . 

31,052,467 . 22,204,949 . 

(a) 
Description of Property 

WAMCO - TIPS 

(b) (c) 
Gross Value at 

Sales Price Time of Acq . 

170,436,345 . 167,694,613 . 

18 Statement s) 1 
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0 95-4292101 

Manner Date 
Acquired Acquired Date Sold 

Purchased Various Various WAMCO - CorePlus K-1 Adj 

(b) (c) (d) (e) (f) 
Gross Value at Expense of 

Sales Price Time of Acq . Sale Deprec . Gain or Loss 

932,899,982 . 928,555,124 . 0 . 0 . 4,344,858 . 

50,403,514 . Total to Form 990-PF, Part I, line 6a 

Form 990-PF Interest on Savings and ̀ Temporary Cash Investments Statement 2 

Source Amount 

Northern Trust - Checking 10,118 . 
Northern Trust - STIF 803,868 . 

813,986 . Total to Form 990-PF, Part I, line 3, Column A 

Form 990-PF Dividends and Interest from Securities Statement 3 

Capital Gains Column (A) 
Source Gross Amount Dividends Amount 

Fidelity 2,258 . 0 . 2,258 . 
Northern Trust - Equities 15,403,901 . 0 . 15,403,901 . 
Northern Trust - Fixed Income 5,681,901 . 0 . 5,681,901 . 

0 . 21,088,060 . Total to Fm 990-PF, Part I, In 4 21,088,060 . 

19 Statement s) 1, 2, 3 
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The California Wellno Foundation 

(a) 
Description of Property 

Capital Gains Dividends from Part IV 0 . 



The California Wellne" Foundation 

Other Income Form 990-PF 

Description 

Securities Lending Income 
Commission Recapture 
Foreign Tax Reclaim 

Total to Form 990-PF, Part I, line 11, Column A 

Amount 

189,162 . 
48,329 . 
7,943 . 

245,434 . 

Form 990-PF Legal Fees Statement 5 

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

79,710 . 7,971 . 

79,710 . 7,971 . 

(d) 
Charitable 
Purposes 

70,981 . 

70,981 . 

Accounting Fees Form 990-PF 

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

Description Per Books went Income Net Income 

General accounting & 
auditing 82,679 . 8,268 . 

To Form 990-PF, Pg 1, In 16b 82,679 . 8,268 . 

Other Professional Fees Statement 7 Form 990-PF 

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

Description Per Books ment Income Net Income 

Investment advisory 
services 135,000 . 135,000 . 
Investment management fees 2,713,093 . 2,713,093 . 
Communications services 584,006 . 0 . 
Program consultants 105,532 . 0 . 
Other consultants 84,131 . 8,413 . 

To Form 990-PF, Pg 1, In 16c 3,621,762 . 2,856,506 . 

0 . 
0 . 

577,514 . 
77,181 . 
85,175 . 

739,870 . 

20 Statement s) 4, 5, 6, 7 
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" 95-4292101 

Statement 4 

Description 

General legal services 

To Fm 990-PF, Pg 1, In 16a 

Statement 6 

(d) 
Charitable 
Purposes 

25,294 . 

25,294 . 

(d) 
Charitable 
Purposes 



Form 990-PF Other Expenses Statement 9 

53,084 . 267,905 . To Form 990-PF, Pg 1, In 23 310,476 . 

63,439,696 . 

63,439,696 . 

21 Statement s) 8, 9, 10 
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The California Wellnee Foundation " 95-4292101 

Form 990-PF Taxes Statement 8 

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

Description Per Books ment Income Net Income Purposes 

Accrued excise tax 3,153,497 . 0 . 0 . 

To Form 990-PF, Pg 1, In 18 3,153,497 . 0 . 0 . 

(a) 
Expenses 

Description Per Books 

Other investment costs 17,886 . 
WAMCO K-1 adjustment 0 . 
Employee meeting 21,763 . 
Office supplies 36,096 . 
Freight & postage 38,409 . 
Telephone 80,168 . 
Association memberships 9,875 . 
Event sponsorships 32,400 . 
Insurance 71,271 . 
Other miscellaneous costs 2,608 . 

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

17,886 . 0 . 
9,174 . 0 . 
2,176 . 18,692 . 
3,610 . 32,714 . 
3,841 . 36,810 . 
8,017 . 72,629 . 

987 . 8,383 . 
0 . 32,400 . 

7,127 . 63,885 . 
266 . 2,392 . 

Form 990-PF Other Increases in Net Assets or Fund Balances 

Description 

Net Unrealized Gains on Investments 

Total to Form 990-PF, Part III, line 3 

Statement 10 

Amount 



Form 990-PF U .S . and State/City Government Obligations Statement 12 

164,703,103 . 164,703,103 . Total U .S . Government Obligations 

Form 990-PF Corporate Stock Statement 13 

798,920,508 . 

798,920,508 . Total to Form 990-PF, Part II, line lOb 798,920,508 . 

22 Statement s) 11, 12, 13 
08310805 351739 tcwf 2004 .05002 The California Wellness Fou TCWF 1 

The California Wellnee Foundation " 95-4292101 

Form 990-PF Depreciation of Assets Not Held for Investment Statement 11 

Cost or Accumulated Fair Market 
Description Other Basis Depreciation Book Value Value 

PC Network Equipment 134,001 . 131,130 . 2,871 . 2,871 . 
Automobiles 35,118 . 35,118 . 0 . 
Furniture 362,093 . 359,694 . 2,399 . 2,399 . 
Leasehold Improvements 237,437 . 223,876 . 13,561 . 13,561 . 
Other Office Equipment 234,671 . 117,671 . 117,000 . 117,000 . 
Computer Equipment 201,280 . 144,110 . 57,170 . 57,170 . 

To 990-PF, Part II, In 14 1,204,600 . 1,011,599 . 193,001 . 193,001 . 

U .S . 
Description Gov t 

U .S . and State Government Obl X 

Other Fair Market 
Govt Book Value Value 

164,703,103 . 164,703,103 . 

Total State and Municipal Government Obligations 

Total to Form 990-PF, Part II, line 10a 164,703,103 . 164,703,103 . 

Description 

Corporate Stock 

Book Value 
Fair Market 

Value 

798,920,508 . 



The California Wellneo Foundation 95-4292101 

Form 990-PF Other Assets Statement 15 

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

Other Liabilities 

Investment Payables 

Total to Form 990-PF, Part II, line 22, Column B 43,342,622 . 

23 Statement s) 14, 15, 16 
08310805 351739 tcwf 2004 .05002 The California Wellness Fou TCWF 1 

Form 990-PF Corporate Bonds Statement 14 

Fair Market 
Description Book Value Value 

Corporate Bonds 85,619,838 . 85,619,838 . 

Total to Form 990-PF, Part II, line lOc 85,619,838 . 85,619,838 . 

Description 

Foreign Government Obligations 
Investment Receivables 
Accrued Income Receivable 

Form 990-PF 

Description 

Fair Market 
Book Value Value 

6,771,213 . 6,771,213 . 
18,216,757 . 18,216,757 . 
3,250,895 . 3,250,895 . 

28,238,865 . 28,238,865 . 

Statement 16 

Amount 

43,342,622 . 



24 Statement s) 17 
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The California Wellnee Foundation " 95-4292101 

Form 990-PF Part VIII - List of Officers, Directors Statement 17 
Trustees and Foundation Managers 

Employee 
Title and Compen- Ben Plan Expense 

Name and Address Avrg Hrs/Wk sation Contrib Account 

Gary L . Yates President & C$0 
6320 Canoga Avenue, Suite 1700 55 - 60 466,725 . 135,787 . 2,528 . 
Woodland Hills, CA 91367 

Margaret W . Minnich V .P . of Finance & CFO 
6320 Canoga Avenue, Suite 1700 50 - 55 141,452 . 22,632 . 0 . 
Woodland Hills, CA 91367 

Cristina Regalado V .P . of Programs 
6320 Canoga Avenue, Suite 1700 50 - 55 138,714 . 22,194 . 0 . 
Woodland Hills, CA 91367 

Magdalena Beltran-del Olmo V.P . of Communications 
6320 Canoga Avenue, Suite 1700 40 105,090 . 16,814 . 0 . 
Woodland Hills, CA 91367 

Peggy Bricson Graham Secretary to Board 
6320 Canoga Avenue, Suite 1700 50 - 55 83,602 . 13,376 . 0 . 
Woodland Hills, CA 91367 

gzra C . Davidson, Jr ., M .D . Director 
6320 Canoga Avenue, Suite 1700 1 - 3 17,250 . 0 . 0 . 
Woodland Hills, CA 91367 

Stewart Kwoh, J .D . Director 
6320 Canoga Avenue, Suite 1700 1 - 3 16,750 . 0 . 0 . 
Woodland Hills, CA 91367 

Luz Vega-Marquis Director 
6320 Canoga Avenue, Suite 1700 1 - 3 16,750 . 0 . 0 . 
Woodland Hills, CA 91367 

Barbara Marshall Director 
6320 Canoga Avenue, Suite 1700 1 - 3 16,500 . 0 . 0 . 
Woodland Hills, CA 91367 

Earl G . Mink Chairman 
6320 Canoga Avenue, Suite 1700 1 - 3 20,000 . 0 . 0 . 
Woodland Hills, CA 91367 

Douglas Patino, Ph D . Director 
6320 Canoga Avenue, Suite 1700 1 - 3 18,000 . 0 . 0 . 
Woodland Hills, CA 91367 



1,074,333 . 210,803 . 2,528 . Totals included on 990-PF, Page 6, Part VIII 

25 Statement s) 17, 18, 19 
08310805 351739 tcwf 2004 .05002 The California Wellness Fou TCWF 1 

The California Wellne" Foundation 

Peggy Saika Director 
6320 Canoga Avenue, Suite 1700 1 - 3 
Woodland Hills, CA 91367 

Barbara Staggers, M .D . Director 
6320 Canoga Avenue, Suite 1700 1 - 3 
Woodland Hills, CA 91367 

" 95-4292101 

17,000 . 0 . 0 . 

16,500 . 0 . 0 . 

Form 990-PF Part XV, Line 2b Statement 18 
Application Requirements 

Description 

1 to 2 page letter of interest that describes the organization's mission and 
activities, the region and populations served, how the funds will be used 
and the total funds requested . If requesting project funding, include 
project goals, leadership and duration . 

Form 990-PF Part XV, Line 2d Statement 19 
Award Restrictions and Limitations 

Description 

Generally public charities described in IRC 501(c)(3) or public agencies 
within California are funded . Grants should be for health promotion, 
wellness education or disease prevention . Requests for core operating 
support are encouraged . 



Form ~2~ 0 0 OMB No 1545-0142 Underpayment of Estimated Tax by Corporations 
Department of the Treasury t see separate instructions . 
Internal Revenue Service 1 Attach to the corporation' : tax return . Form 9 9 0 -PE'' 2004 

Employer identification number 
95-4292101 

Name 
The California Wellness Foundation 

Note: In most cases, the corporation is not required to file Form 2220 . (see Part I below for exceptions) because the IRS will figure any penalty owed and bill the 
corporation. Even if Form 2220 is not required, the corporation may still use it to figure the penalty. In such a case, enter the amount from page 2, line 38 on 
the estimated tax penalty line of the corporation's income tax return, but do notattach Form 2220. 

Reasons for FI Hlg - Check the boxes below that apply. If any boxes ace checked, and line 6, below, is $500 a more, the corporation must 
file Form 2220, even if it does not owe a penalty. 

1 ~ The corporation is using the adjusted seasonal installment method . 
2 ~ The corporation is using the annualized income installment method . 
3 E3 The corporation is a'large corporation' figuring its first required installment based on the 

Figuring the Underpayment 
4 Total tax (see instructions) ._., _ _ . _ . . 

tax 

5 a Personal holding company tax (Schedule PH (Form 1120), line 26) included online 4 
b Look-bade interest included on line 4 under section 460(b)(2) for completed long-term 
contracts or of section 167(g) for depreciation under the income forecast method 56 

e Credit for Federal tax paid on fuels (see instructions) 5c 1 
d Total . Add lines 5a through Sc 

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

7 Enter the tax shown on the corporation's 2003 income tax return. Caution: if the tax is zero 
or the tax year was (or less than 12 months, skip this line and enter the amount from line 6 on line 8 . � 

8 Enter the smaller of line 6 or line 7. If the corporation is required to skip line 7, enter the amount from line 6 .- .. . . . . sl 389,651 . 

9 Installment due dates . Enter in col (a) 
through (q. 15th say or me am Form 
990-Pf liters : us. stn manu,~ say, scn, 

9 spa 12th mos a m. corporation's tax year 
Exception . M one of your installment 
due dates is Sept 15, 2004, see the 
instructions 

10 Required installments . if the box on 
law 7 anNor line 2 above is checked, ant 
the amour from Schedule A, brie 38 If 
the box m In 3 (but not 1 or 2) w checked, ' `. 
ass Instructions far the amounts to enter 
If none of these boxes are checked, enter 
25% of In 8 above In each column 

10 
11 Estimated tax paid or credited for 

each period (see instructions). For 
column (a) only, enter the amount ~ 
from line 11 on line 15 
Complete lines 12 through 18 of 
one column before going to the 

05/15/04 1 06/15/04 1 09/15/04 1 10/01/041 12/15/04 

97,413 .1 77,930 .1 19,482 . 

350,000 . 260,000 .1 280,000 . 374,203 . 

.7t h' ~ "~ CC~ 9 4,. 

276,790 .E 439,377 .E 641,447 .E 621,965 . 
536,790 . 719,377 . 641,447 . 971,965 . 

641,447 . 971,965 . 

0 

17 Underpayment. n line 1s .5 ins may 
a equal to line 10, subtract line 15 horn 
line 10 Then go to line 12 of the next 
column Otherwise, go to line 18 17 

18 Overpayment . Him . 10,.~: .,t.,h.n 

"nel-I 
b c1hrieloir

.. 
T g~,,clt 1, of 
hen t [ 81 276,790 .1 439,377 .1 641,447 .1 621,965 .1 

Go to Part III on gape 2 to figure the penalty. Do not go to Part III if there are no entries on line 17 - no penalty is owed . 
oi-0s JWA For Paperwork Reduction Act Notice, see separate instructions . Form 2220 (2004) 

26 
08310805 351739 tcwf 2004 .05002 The California Wellness Fou TCWF 1 

4-] 1,4LtS,Ubb . 

5a 

s 1,428,066 . 

389 .651 . 

97,413 . 

nextcolumn . 
12 Enter amount, if any, from line 18 

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

of the preceding column 14 
15 Subtract line 14 from line 13. If 

zero or less, enter -0- 15 374 , 203 . 
16 B the amount on line 15 is zero, subtract [ 

line 13 horn brie 14 Otherwise, enter-0. is 

97,413 . 

536,790 .1 719,377 . 

0 .1 0 . 



aizsoz 
01-24-05 

27 
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Form 990-PF 
Form 222o(2ooa) The flifornia Wellness Foundatio" 95-4292101 page 2 

Figuring the Penalty 

a b) c) (d) e 

19 Enter the dab of payment a the 15th day 
of we 3rd month after the close of the tax 

FeO r 

whlchaver is ead er (see mstructlons~ 
im 990-PF an7 Form 990-T 

rrs: use Sth month instead of 3rd 
month ) 19 

Number of days from due date of install- 
20 m.ne on In s to me eats shown en line is 20 

Number of days an lin 20 after 
21 4/15/2004 and before 7/1/2004 21 

22 Underpayment on line 17 x 

Number of days «n line z, x sw 22 $ $ $ $ $ 
388 

Number d days on line 20 after 
23 W=2004 sad before 10ni2004 23 

24 Underpayment an line 17 x 

Number of days on line 23 x 4% 
388 

25 er o 
umber of daysofline 20 after 

26 Underpayment an One 17 x 

nom.. or days «n line xs x sss . . 28 $ $ $ $ $ 
366 

27 ~y i Number days before 4/11/2005 27 
28 Underpayment on line 17 x 

Number of days on line 27 x ssc 28 $ $ $ $ $ 
385 

29 
Number 

:~e b.`~roe in~zoos 29 

30 Underpayment on line 17 x 

Number m days an line is . % _ 90 $ $ $ $ $ 
385 

Number 
91 ZOOS ~e b ro 

line 
av2oos 31 

32 Underpayment on line 17 x 

Number of days on line 31 x '% 
365 

33 NWumber0of days line 20 after 

$4 Underpayment on line 17 x 

Number of days on line 33 x % 34 
365 

35 1 2131/ and beore 2/16/2006 35 
36 Underpayment on fine 11 x 

Number of days on line 35 x '% 
365 

37 Add Does 22, 24, 26, 28, 30, 32, 34, S 38 3 

38 Penalty . Add columns (a) through (e), of line 37. Enter the total here and on Form 1120; line 33, Form 1120-A, line 29; 
or the comparable line for other income tax returns 38 1 $ 0 . 

" For underpayments paid after March 31, 2005 : For lines 30, 32, 34, and 36, use the penalty interest rate for each calendar quarter, which the IRS 
will determine during the first month in the preceding quarter . These rates are published quarterly m an IRS News Release and in a revenue ruling in 
the Internal Revenue Bulletin . To obtain this information on the Internet, access the IRS website at wvrw .irs .pov . You can also call 1-800-829-1040 
to get interest rate information. 

JWA Form 2220 (2004) 



The California Well* Foundation " 95-4292101 
Form2220 12004 1 

I~I ' 
Form 990-PF Page 3 

Adjusted Seasonal Installment Method and Annualized Income Installment Method (see instructions) 
Form 1120S filers: For lines 1, 2, 3, and 21, below, "taxable income refers to excess net passive income or the amount on which tax is 
imposed under section 1374(a), which ever applies. 

Part 1 - Adjusted Seasonal Installment Method Caution: Use this method only if the base period percentage for 
any 6 consecutive months is at least 70% . See instructions.) a b c d 

First 3 First 5 First 8 First 11 
1 Enter taxable income for the following periods : months months months months 

a Tax yeas beginning m 2001 1a 

b Tax year be g inning m 2002 1b 

c Tax ear beginning in 2003 1c 
2 Enter taxable income for each period fog the tax year 

be g innin g in 2004. 2 
First 4 First 6 fist 9 

3 Enter taxable income for the following periods: months months months 
Entire year 

a Tax year beginnin g in 2001 3a 

b Tax year beginning in 2002 3b 

c Tax year beginning in 2003 3c 
4 Divide the amount m each column on line 1a by the 

amount in column (d ) on line 3a. 4 
5 Divide the amount in each column on line 1b by the 

amount in column (d on line 3b. 5 
8 Deride the amount in each column on line 1c by the 

amount in column (d) on line 3c . 6 

7 Add lines 4 through 6. 7 

8 Divide line 7 by 3. 
9 Divide line 2 by line 8. 
10 Figure !he tax on the amt on In 9 using the instr for form 

1120, Sch J, In 3 (or comparable In of core's return) . 
11a Divide the amount m columns (a) through (c) on line 3a 

by the amount in column (d) on line 3a. 
b Divide the amount in columns (a) through (c) on line 3b 

6y the amount in column (d) on line 3b . 
c Dnride the amount m columns (a) through (c) on line 3c 

by the amount in column (d) on line 3c. 

10 

11a 

116 

11c 

12 

13 

12 Add lines 11a though 11c . 

13 Divide line 12 by 3. 
14 Multiply the amount m columns (a) through (c) of line 10 

by columns (a) through (c) of line 13 . In column (d), enter 
the amount from line 10, column (d) . 

15 Enter any alternative minimum tax for each payment 

nannd (sae insfrurtinnsl_ 

14 

15 

16 
n 

16 Enter any other taxes for each payment period (see instr) 
17 Add lines 14 through 16. 
18 For each period, enter the same type of credits as allowed 

on Form 2220, lines 4 and 5c (see instructions). 
19 Total tax after credits. Subtract line 18 from line 17. If 

zero or less enter -0- . 
4 B o1-os-os JWA 

08310805 351739 tcwf 

18 

19 
Form 2220 (2004) 

28 
2004 .05002 The California Wellness Fou TCWF 1 

8 



The California Welln& Foundation " 95-4292101 
Form 2220 2004 Form 9 9 0 - PF Page 4 
Part II - Annualized Income Installment 
Method * * 

(a) (b) (c) (d) 

First 2 First 3 First 6 First 9 
20 Annualization periods (see instructions). 20 months months months months 
21 Enter taxable income for each annualuaUon period (see 

instructions ). 21 12, 230, 876 .18, 855, 094 . 28, 459, 606 .46, 520, 652 . 

22 Annualization amounts see instructions ). 22 6 .000000 4 .000000 2 .000000 1 .333333 

23 Annualized taxable income. Multiply line 2 1 by pine 22 . 23 73,385,256 . 75,420,376 .56,919,212 .62,027,520 . 
24 figure the tax on the amount on line 23 using the 

instructions for Form 1120, Schedule J, line 3 
or comparable line of corporation's return ). 24 1,467,705 . 1,508,408 . 1,138,384 . 1,240,550 . 

25 Enter any alternative minimum tax for each payment 
period see instructions ) . 25 

28 Enter any other taxes for each p ayment period (see instr) 26 

27 Total tax Add lines 24 through 26. 27 1,467,705 . 1,508,408 . 1,138,384 . 1,240,550 . 
28 For each period, enter the same type of credits as allowed 

on Form 2220, lines 4 and 5c see instructions ). 28 
29 Total tax after credits . Subtract line 28 from line 27. It 

zero orless,enter -0-. 29 1,467,705 . 1,508,408 . 1,138,384 . 1,240,550 . 

30 Applicable percentage. 30 25% 50% 75% 100% 

31 Muttipyline 29byline 3o . 31 366,926 . 754,204 . 853,788 . 1,240,550 . 

Part III - Required Installments 

Note : Complete hoes 32 through 38 of one column before 
completing the next column . 

32 If only Part I or Part 11 is completed, enter the amount in 
each column from line 19 or line 31 . If both parts are 
completed, enter the smaller of the amounts in each 
column from line 19 or line 31 . 

33 Add the amounts m ail preceding columns of line 38 
(see instructions). 

34 Adjusted seasonal or annualized income installments . 
Subtract line 33 from tine 32 . If zero Of less, enter -0-. 

35 Enter 2596 of line 8 on page 1 of Form 2220 m each 
column. 
(Note: "Large corporations; see the instructions for 
line 10 for the amounts to enter.) 

36 Subtract line 38 of the preceding column from line 37 of 
the preceding column . 

37 Add lines 35 and 36. 
38 Required installments . Enter the smaller of line 34 or 

line 37 here and on page 1 of Form 2220, line 10. 
(see instructions) . 

JWA 

1st I 2nd I 3rd I 4th 
installment installment installment installment 

as ~ 97,413 .E 97,413 .E 97,412 .E 97,413 . 
Form 2220 (2004) 

** Annualized Income Installment Method Using Standard Option 

412822 
01-03-05 

29 
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32 366,926 . 754,204 . 853,788 . 1,240,550 . 
.ti 

33 = `t 97,413 . 194,826 . 292,238 . 

34 366,926 . 656,791 . 658,962 . 948,312 . 

35 97,413 . 97,413 . 97,412 . 97,413 . 
"Al 

37 97,413 . 97,413 . 97,412 . 97,413 . 



THE CALIFORNIA WELLNESS FOUNDATION 95-4292101 
PART XV, Supplementary Information 
3.a . Grants and Contributions Paid During the Year 

Payee Organization Amount Non- - Receipt --

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Data Data 

605 Citizenship Project 2004-187 $5,000 .00 $5,000 .00 SO 00 5O1 (c) 3 
Macias, Elena 13662 Advance Ruling Period 
California State University, Long Beach 8852004 
Office of Sponsored Programs - 
6300 State University Dr ., Suite 252 
Long Beach, CA 90815 
To support a radio program to provide health 
information to immigrants in Southern California. 

A Home Within Inc. 2004-221 $120,000.00 $120,00000 $0.00 501 (c) 3 
Heineman, Tony Vaughn 13737 Advance Ruling Period 
2481 Clay St., 4201 10/25/2004 
San Francisco, CA 94115 
For core operating support to continue providing pro 
bono mental health counseling services to foster 
children and youth m Alameda, San Francisco and 
Sonoma Counties 

A S Foundation Orange County 2004-382 $5,000.00 $5,000 .00 $0.00 501 (c) 3 
Wdchey, Alan 14036 509(a) 
17982 Sky Park Circle, Suite J 12/2312004 
Irvine, CA 92614 
To provide nutritionally rich food to people living 
wish HIV/AIDS in Orange County 1o enhance medical 
care 

Academy Health 2004-0O5 $5,000 .00 $5,000.00 SO 00 501 (c) 3 
Muldoon, Jennifer (3353 509 (a) 
1801 K Street NW, Suite 701-L 1/26/2ppq 
Washington, DC 20006 
To support the National Health Policy Conference in 
January 2004 in Washington, D.C 



Payee Organization Amount Non- 

Request Primary Contact Check * Deduct Deduct Tax Sched. 

Project Title Grant Number Paid Data Amount Amount Status Data 

Access Institute for Psychological Services 2004-222 

Magee, Bart 
l 10 Gough St , Suite 301 
San Francisco, CA 94L02-5945 
To provide mental health counseling services for low-
and moderate-income individuals in San Francisco 

Afghan Center 
Rouham, Nafisa 
37416 Joseph St. 
Fremont, CA 94536 
For core operating support to provide health and 
health-related referral services to immigrant familres 
in A7ameda County 

2004-183 $0.00 501 (c) 3 
509 (a) 

$40,000 .00 $40,00000 
13660 

snsnooa 

2 

Academy Health 2004-198 

Helms, W David 
1801 K Street NW, Suite 701-L 
Washington, DC 20006 
To provide for two-three California state officials to 
attend the National Health Policy Conference in 
February 2005 in Washington, D C 

ACCESS, Inc. 
Steward Robert E 
2612 Darnel Avenue 
San Diego, CA 92111-6026 
To develop mental health servicesfor participants in 
the Youth Empowerment Services program in the San 
Diego area 

Adult Day Services of Orange County 
Dick-Muehlke, Cordula 
9451 Indianapolis Ave 
Huntmgton Beach, CA 92646 
For core operating support to continue to provide 
services, support and education to seniors and 
families affected by Althermer's disease or dementia 

2003B-130 

2004-215 

$5,00000 
13690 

984/2004 

$100,000 .00 
13738 

10/25/2004 

$115,000.00 
13332 

1/2612004 

$1 15,000 .00 
13731 

1025/2004 

$5,000.00 

$100,00000 

$115,000.00 

$1 15,000 .00 

s0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

SO 00 sot (c) 3 
509 (a) 

- Receipt -- 
Done 

Date 



Payee Organization Amount Non- ' - Receipt 

Request Primary Contact Check # Deduct Deduct Tax Sched . Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

20038-115 5250,000.00 
13317 

1/26/2004 

Alameda Health Consortium 
Silber, Ralph 
1320 Harbor Bay Parkway, Suite 250 
Alameda, CA 94502 
For core operating support to strengthen the 
consortium's infrastructure and sustain the provision 
oJprrmary and preventive health services by member 
clinics 

$0.00 501 (c) 3 
509 (a) 

$250,000 00 

3 

African Scientific Institute 
Cherry, Lee 0 
PO Box 12161 
Oakland, CA 94604 
To support an outreach event to expose 
African-American men and women in the Bay Area to 
career opportunities m nursing. 

AIDS Partnership California 
Lacon, Colm 
625 Market Street, 15th Floor 
San Francisco, CA 94105 
To support an educational workshop on HI v/AIDS 
policy issues for about 100 attendees in Sacramento 
to March 2005 

The AjA Project 
Ogden, Warren 
PO Box 70174 
San Diego, CA 92167 
To continue to provide a photography-based 
therapeutic storytelling program as a mental health 
strategy for refugee youth in San Diego 

2004-178 

2004-297 

2004-134 

$10,00000 
13631 

7/26/2004 

$8,250 .00 
14010 

11/24/2004 

$60,000 .00 
13592 

7rz6nooa 

$10,00000 

$8,250 00 

$60,000 00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
Advance Ruling Period 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check 0 Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Gate Amount Amount Status Date Date 

Alternative Family Services, Inc . 
Berlin, Jay A 
Five Ke11er St , Suite D 
Petaluma, CA 94952 
For core operating support to enhance organizational 
capacity to improve mental health service deliveryfor 
program participants in the foster care system in the 
San Francisco Bay Area 

20038-136 $50,000.00 
13338 

(/26/2004 

$50,000 .00 $0.00 501 (c) 3 
509 (a) 

4 

Alliance for Rural Community Health 
Banks, JP 
776 S . State Street, Suite 102B 
LJkiah, CA 95482 
To provide educational scholarships to people of 
color who are community members and employees at 
member community health centers in Mendocino and 
Lake Counties 

Alliance Medical Center 
Dunn, Max 
1301 University St 
Healdsburg, CA 95448-3314 
For core operating support to sustain the provision of 
preventive health care services to Latmofarmworkers 
and their families in rural northern Sonoma County 

Aite Bates Summit Foundation 
Baillergesu, Gail G 
2450 Ashby Avenue 
Berkeley, CA 94705 
For core operating support for the Ethnic Health 
Institute to continue to provide health screenings and 
education for underserved uninsured and 
underinsured Alameda County residents . 

2003B-074 

2003B-086 

2004-231 

$100,000.00 
13279 

1/268004 

$135,000 .00 
13289 

1/26/2004 

$175,000 .00 
13746 

iorzsnooa 

$ 100,000.00 

$135,000 .00 

$175,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



r-. 

Payee Organization Amount Non- --- Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Dons 

Project Title Grant Number Paid Date Amount Amount Status Date Data 

American Youth Work Center 2004-227 
Treanor, William W 
1200 17th St, N W, 4th Floor 
Washington, DC 20036 
To continue the California distribution of Youth 
Today, a newspaper targeting health and human 
service organizations. 

$ 165,000.00 
13742 

10/252004 

$0.00 501 (c) 3 
509 (a) 

$165,000 .00 

5 

Aizheimers Services of the East Bay, Incorporated 2003B-072 
Grimsich, Karen 
2320 Channmg Way 
Berkeley, CA 94104 
For core operating support to strengthen capacity to 
provide quality adult day services, assistance to 
caregivers and advocacyfor increased access to 
integrated long-term care services 

American Indian Training Institute, Inc. 2004-294 
Vallo, David M. 
4221 Northgate Blvd ., Suite 2 
Sacramento, CA 95834 
To support scholarships for women attending the 16th 
Annual Conference for American Indian Women ox 
alcohol and drug-related issues i» Sacramento in 
December 2004 

American Lung Association of Sacramento Emigrant 2004-208 
Trails 
Hagedom, lane 
909 12th Street, Suite I 10 
Sacramento, CA 95814 
For core operating support to continue lung health 
and environmental health education and advocacy 
efforts in E! Dorado, Placer, Sacramento and Yolo 
Counties. 

$ 120,000.00 
13277 

1/26/2004 

$2.500.00 
14008 

1124/2004 

$150,000 .00 

13724 
10/252004 

$120,000 .00 

$2,50000 

$ 150,00000 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 

509 (a) 

i 



6 

Payee Organization Amount Non- - Receipt - 
Request Primary Contact Chick # Deduct Deduct Tax Sched . Dons 

Project Title Grant Number Paid Date Amount Amount Status Data Date 

Applied Research Center 2004-118 $15,000.00 $15,000.00 $0.00 591 (c) 3 

Delgado, Gary 13544 509 (a) 

3781 Broadway 6/25/2004 

Oakland, CA 94611 
To summarize information about community 
organizing as a health improvement strategy 

Asian American Senior Citizens Service Center Inc . 2004047 $120,000.00 $120,000 .00 $0.00 501 (c) 3 
Lm, Donna 13447 509 (a) 
309 West Civic Center Dr 4126/2004 
Santa Ana, CA 92701 
For core operating support to continue to provide 
health promotion programs and en osteoporosis 
education campaign for Chinese-American women. 

Asian Americans-Pacific Islanders in Philanthropy 2004-009 $10,000.00 $10,00000 $0.00 501 (c) 3 
Saika, Peggy 13357 509 (a) 

200 Pine Street 126/2004 
Suite 700 
San Francisco, CA 94104 
To support 2004 annual membership to continue to 
bring a diverse range oJAstan and Pacific !slander 
Community concerns to the attention of health 
granlmakers 

Asian Community Center of Sacramento Valley, Inc. 2004-191 $30,00000 $30,000.00 $0.00 501 (c) 3 
Yee, Donna L. 13717 gpg (a) 

7375 Park City Dr lORSl2004 
Sacramento, CA 95831 
For core operating support to provide a respite 
program for care givers of seniors in the Sacramento 
area. 



Payee Organization Amount Non- 
Request Primary Contact Check # Deduct Deduct Tax Schod . 
Project Title Grant Number Paid Date Amount Amount Stow Date 

Asian Law Caucus, Inc. 2004-062 
Tmg, Philip Y 
939 Market St., Suite 201 
San Francisco, CA 94103 
For core operating support to sustain the provision of 
workplace health and safety education, public policy 
advocacy and legal services to !ow-wage immigrant 
workers and their families 

Asian Pacific Women's Center 
Chen, Chun-Yen H . 
1145 Wilshire Blvd ., Suite 102 
Los Angeles, CA 90017 
For core operating support to provide domestic 
violence support services in the San Gabrte! valley 
and Los Angeles 

2004-121 $10,000.00 
13547 

6!25/2004 

$10,000 .00 $0.00 501 (c) 3 
509 (a) 

7 

The Asian Pacific American Medical Students 
Association Incorporated 

Patel, Kartik 
710 Lake Shore Drive 
Chicago, IL 60611 
To support a conference in September 2004 in Los 
Angeles to raise awareness of disparities in health 
care and promote practices that encourage culturally 
competent care . 

Asian Pacific American Legal Center of Southern 
California 
Kwoh, Stewart 
1145 Wilshire Blvd ., 2nd Floor 
Los Angeles, CA 90017 
For core operating support of the California 
Immigrant Welfare Collaborative to preserve and 
expand health and human service programs that serve 
immigrants in California. 

2004-119 

2004-229 

$135,000.00 
13462 

426/2004 

$5,000 .00 

13545 
6/25/2004 

$150,000.00 

13744 
10/2512004 

$135,000 .00 

$5,000.00 

$150,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 

509 (a) 

a0 .00 soy (c) 3 

509 (a) 

- Receipt - 
Done 
Date 



Payee Organization Amount Non- -Receipt -
Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grate Number Paid Dais Amount Amount Status Data Date 

$5,000.00 

13541 
6/25/2004 

515,000 .00 515,000 .00 
13716 

1025/2004 

$5,00000 $5,000 .00 

13513 
snsnooa 

Association of Fundraising Professionals, Golden 
Gate Chapter 

Carlson, Lortame 
2075 Ironstone Cucle 
Santa Rosa, CA 95407 
To support participation by grassroots organizations 
in the Fundraising Day 2004 conference m June in 
San Francisco, to tram health nonprofit organisation 
leaders in the area of fundraising 

2004-107 

Barrio Station 2004-059 
Ortiz, Rachael 
2175 Newton Ave . 
San Diego, CA 92113 
For core operating support to enhance organizational 
capacity to strengthen violence prevention programs 
for at-risk Latino and African-American youth in San 
Diego. 

$150,00000 $150,000.00 
13459 

426/2004 

$0.00 501 (c) 3 
509 (a) 

8 

Association for the Advancement of Filipino 
American Arts & Culture 
Canizares-Tanedo, JiIIy 
3121 W Temple St 
Los Angeles, CA 90026 
To support health screenings of Southern Californian 
Filipino-Americans at the Wellness Community 
component of the Annual Festival of Philippine Arts 
& Culture m September 2004 m San Pedro. 

Association of Black Foundation Executives, Inc . 
Austin, Kenneth 
23 Crramercy Park South 
New York, NY 10003 
For core operating support to increase philanthropy 
en low-income communities in California with a focus 
on health education 

2004-115 

2004-173 

$5,000 .00 $0.00 501 (c) 3 

Advance Ruling Period 

$O 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 

509 (a) 



i-" 

Payee Organization Amount Non- --- Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

$5,000 .00 
13391 

225/2004 

Bay Area Girls Center 
Hentschel, Krishna 
3543 18th St., Suite 18 
San Francisco, CA 94110 
To support violence prevention mentorrng, leadership 
development, acrd youth development acrrvrtres for 
adolescent girls in the Bay Area 

2004-018 50.00 501 (c) 3 
509 (a) 

$5,00000 

9 

Bans, Karen 
Bass, Karen 
8 101 South Vermont Ave. 
Los Angeles, CA 90044 
For the 2003 California Peace Prize Award, which 
acknowledges the past violence prevention activities 
of this individual working to address the root causes 
of violence in her community. 

Bay Area Blacks in Philanthropy 
Brown, Kelly 
200 Pine St ., Suite 700 
San Francisco, CA 94104 
To support the Western Regional Conference of the 
National Center for Black Philanthropy "The Future 
!s Now " Strengthening California's African American 
Communities Through Philanthropy" in Oakland 1n 
October 2004 

Bay Aran Community Resources 
Weutstem, Martin 
171 Carlos Drive 
San Rafmel, CA 94903-2005 
For support to continue the Amandela Project to 
provide community-based teen pregnancy prevention 
services in the south Richmond area. 

20038-040 

2004-299 

2002-259 

S12,500 .00 
13275 

1/26f2004 

$5,000 .00 
14011 

1124/2004 

$300,000 .00 
13572 

7/26/2004 

$12,500.00 

$5,000.00 

$300,000 .00 

$0.00 

$0.00 501 (c) 3 
509 (e) 

50.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- -Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sehed. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

Berkeley Public Education 2004-386 
Ostrander, Trine 
1835 Allston Way 
Berkeley, CA 94703 
To support the development of a youth-to-youth health 
education program for /S middle and high school 
students at Community Partnership Academy 

California Association of Food Banks 
Egltigian, Sharon 
909 12th Street 
Suite 203 
Sacramento, CA 95814 
To expand food stamp participation among working 
people, particularly those accessing the Food Banks' 
emergency food network statewide 

$135,00000 
13463 

4/26/2004 

2004-063 $135,000 .00 $0.00 501 (c) 3 
509 (a) 

10 

Billey-Sevedge, Linda 
Bdley-Sevedge, Linda 
716 Riviera Lane 
Santa Mane, CA 93455 
For the 2004 Champions of Health Professions 
Diversity Award to recognize and acknowledge 
individuals who have made substantial contributions 
to the diversity of California's health professions 

California Association of Aria Agencies on Aging 
Kelch, Derrell 
980 North St, Suite 700B 
Sacramento, CA 95814 
For core operating support to sustain coordination of 
the Info Van program, a statewide information and 
education program brat provides seniors and 
caregivers with access to home and community-based 
healthy aging services 

2004-079 

20038-105 

$25,000 .00 
14039 

12!23/2004 

$25,000.00 
13477 

4/26/2004 

$150,000 .00 
13308 

1/26/2004 

$25,00000 

$25,000.00 

$150,00000 

$0.00 501 (c) 3 
509 (a) 

$0.00 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- 
Request Primary Contact Check # Deduct Deduct Tax Sched . 

Project Title Grant Number Paid Date Amount Amount Status Date 

California Black Women's Health Project 2004-019 
Crawford, Crystal 
101 North La Brea Ave , Suite 610 
Inglewood, CA 90301 
To support the California Black Women's Health 
Project's 4th Annual Policy Summit m February 2004 
en Sacramento, to highlight a mental health initiative 
and policy advocacy in the current fiscal environment. 

California Center for Public Health Advocacy 
Goldstein, Harold 
P 0 . Box 2309 
Davis, CA 95617 
For core operating support to strengthen capacity to 
advocate for improved access to chronic disease 
prevention and treatment programs in low-income 
communities, and to bald organizational 
infrastructure 

$100,000 .00 
13536 

6/25/2004 

$100,000 .00 2004-070 $0.00 501 (c) 3 
509 (a) 

11 

California Association of Nonprofits 2004-110 
Green, Florence L 
520 South Grand Avenue, Suite 695 
Los Angeles, CA 90071 
To support fire CAN Policy Days "Taking Charge I 
Healthy Communrttes for a Healthy Economy" event 
for nonprofit and government leaders m Sacramento 
in March 1004 

California Center 
Muldann, James C 
1220 H Street, Suite 102 
Sacramento, CA 95814 
To support the Policy Leadership Program on School 
Health, a statewide youth advocacy effort to increase 
support,Jor, and access to, school health services. 

2004-228 

$10,000 .00 
13515 

srzsnooa 

$10,000.00 
13392 

2/25/2004 

$150,000,00 
13743 

tonsrzooa 

$10,000.00 

$10,000.00 

$150,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

SO 00 501(c)3 
509 (a) 

- Receipt -. 

Done 

Date 

u 



Payee Organization Amount Non- J -- Receipt -
Request Primary Contact Check # Deduct Deduct Tax Schad . Done 
Project Title Grant Number Paid Dab Amount Amount Status Data Date 

California Environmental Protection Agency, Office 
of Environmental Health Hazard Assessment 
Denton, Joan E 
10011 Street 
Sacramento, CA 95814 
To support the Border Environmental Health 
Program to provide environmental health training to 
health providers and community leaders along the 
border with Baba California 

$145,000 .00 2004-263 $0.00 Government Tax 
Exempt Entity 

13775 
ioasnooa 

12 

California Coalition for Youth 
White, Regina 
1220 H Street Suite 103 
Sacramento, CA 95814 
For support for the continued operation of the 
California Youth Crisis Line, a statewide hotline 
serving homeless, runaway and other at-risk youth. 

California Coalition for Youth 
White, Regina 
1220 H Street Suite 103 
Sacramento, CA 95814 
For support for the continued operation of the 
California Youth Crisis Line, a statewide hotline 
serving homeless, runaway and other at-risk youth. 

California Coalition for Youth 
White, Regina 
1220 H Street Suite 103 
Sacramento, CA 95814 
To provide emergencyfiindingfor core operating 
support to continue operation of the California Youth 
Crisis Line, a statewide hotline serving homeless, 
runaway and other at-risk youth 

20038-139 

2003B-139 

2004-300 

$150,000 .00 
13341 

1262004 

$150,000.00 
13507 

sasnooa 

$75,000 .00 
14001 

11/4/2004 

$145,000.00 

$150,000.00 

$150,000.00 

$75,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- -- Receipt -

Request Primary Contact Cheek # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Mb Amount Amount Stator Dab Date 

California Family Health Council, Inc . 2002-379 

Fetes Seigle, Margie 
3600 Wilshire Boulevard, Suite 600 
Los Angeles, CA 90010-0605 
To continue to improve and increase staff 
development and training opportunities for 
youth-serving professionals and paraprofessionals on 
issues related to healthy adolescent sexuality and teen 
pregnancy prevention. 

California Family Health Council, Inc. 
Fetes Seigle, Margie 
3600 Wilshire Boulevard, Suite 600 
Los Angeles, CA 90010-0605 
To continue support for the Peer Provider Program 
that provides reproductive health services for the 
prevention of teen pregnancy 

$500,000.00 
13712 

10/25/2004 

2003-429 $500,00000 $0 00 SOI (c) 3 
509 (a) 

13 

California Family Health Council, Inc. 
Fetes Seigle, Margie 
3600 Wilshire Boulevard, Suite 600 
Los Angeles, CA 90010-0605 
To continue support for the Peer Provider Program 
that provides reproductive health services for the 
prevention of teen pregnancy 

California Family Health Council, Inc . 
Fetes Seigle, Margie 
3600 Wilshire Boulevard, Suite 600 
Los Angeles, CA 90010-0605 
To continue to improve and increase staff 
development and training opportunitiesfor 
youth-serving professionals andparaprofessionals on 
issues related to healthy adolescent sexuality and teen 
pregnancy prevention. 

2003-429 

2002-379 

$200,000 .00 
13272 

1/26/2004 

$500,000 .00 
13438 

4!26/2004 

$200,000 .00 

13578 
7/26/2004 

$200,000.00 

$500,000 .00 

$200,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



r 

Payee Organisation Amount Non- - Receipt --

Request Primary Contact Check k Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Daft Amount Amount Status Date Date 

n 
U 

California Network of Mental Health Clients 2004-223 
Zmman, Sally 
1722 J Street, Suite 324 
Sacramento, CA 95814 
For core operating support to continue providing 
training and technical assistance to empower mental 
health consumer leaders throughout the state of 
California. 

$ 120,000.00 $120,00000 
13739 

102512004 

$0.00 501 (c) 3 
509 (a) 

California Food Policy Advocates, Inc. 2004-270 

Hecht, Kenneth 

116 New Montgomery St., Suite 530 
San Francisco, CA 94105 
For core operating support to continue to advocate 
and strengthen state acrd local policies that increase 
access to the Food Stamp Program by Californians. 

California Food Policy Advocates, Inc. 2004-287 
Hecht, Kenneth 
116 New Montgomery St., Suite 530 
San Francisco, CA 94 105 
To support the 2004 California Food Stamp Forum to 
promote the health of low-wage worlnngfnmilies ire 
Sacramento in October 2004 

The California Health Care Safety-Net Institute 2003B-109 
Jameson, Wendy J 
70 Washington St ., Suite 310 
Oakland, CA 94607 
For core operating support to strengthen capacity to 
educate polrcymakers and opinion leaders about the 
importance of maintaining o strong public health care 
safety net. 

California Institute for Mental Health 2004-172 
Naylor Goodwm, Sandra 
2030 J Street 
Sacramento, CA 95814 
To support the 12th Annual Cultural Competence and 
Mental Health Summit in Anaheim in October 2004 

$135,000 .00 
13782 

ions2ooa 

$5,000 .00 
13796 

LOI252004 

$150,000.00 
13312 

irzs12ooa 

$25,000 .00 
13626 

7126/2004 

$135,00000 

$5,000 00 

$150,000.00 

$25,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

14 
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Payee Organization Amount Non- -- Receipt -

Request Primary Contact Check # Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Dab Amount Amount Status Dabs Date 

California Primary Care Association 2004-073 $100,000.00 $100,00000 $0.00 SOL (c) 3 

Castellano, Carmela R 13472 509 (a) 
1215 K Street, Suite 700 4/2612004 
Sacramento, CA 95814 
For support to advocate for policies that improve 
access to oral health servicesfor low-income 
Californians 

California Primary Care Association 2004-202 $5,000 .00 $5,000 .00 SO 00 501 (c) 3 

Castellano, Carmela R 13719 509 (a) 

1215 K Street, Suite 700 10/25/2004 
Sacramento, CA 95814 
To support the Tenth Annual Conference and Gala 
Celebrationfor California's community clinics and 
health centers to Sacramento in October 2004. 

California Public Health Association-Northern 2004-091 $10,00000 $10,000.00 $0.00 501 (c) 3 
Division 
Amodeo, Adele 13509 509 (a) 
555 12th Street, 10th Floor 5/252004 
Oakland, CA 94607-4046 
To support the Annual Meeting, "Childhood Obesity. 
From Statistics to Solutions" in Oakland in March 
2004. 

California Rural Legal Assistance, Inc. 2003B-065 $5,000.00 $5,00000 $0.00 501 (c) 3 
Ponhng, Jeffrey 13382 509 (a) 
631 Howard St , Suite 300 2125/2004 
San Francisco, CA 94105-3907 
To support the 10th Anniversary Celebration, to 
highlight the health acrd social conditions of 
mdigenous farmworkers in California . 

California State Senate Office of John Vasconcellos 2004-012 $7,60000 $7,600 .00 $0.00 Government Tax 
Exempt Entity 

Sehmidt, Greg 13386 
State Capitol, Room 5108 2/252004 
Sacramento, CA 95814 
To support the Preventing School Violence Summit in 
January 1004 in Sacramento 



1-1 

Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

California Youth Connections 2004-131 
Knipe, Janet 
604 Mission Street, 9th Floor 
San Francisco, CA 94105 
For core operating support to continue to educate and 
inform the public and poLrymakers about strategies 
for improving menu! health and transition services 
for foster youth 

$150,000.00 so .oo 5o1 (c) 3 
509 (a) 

$150,000 .00 
13589 

726/2004 

16 

California State University, Long Beach Foundation 2004-166 
DeRosa, Susanne 
6300 State University Drive, #332 
Long Beach, CA 90815 
To provide information to be classified as a "Hispanic 
serving institution" to increase access to health 
resources for California State University, Long Beach 
students. 

California State University, Fresno Foundation 2004-027 
Smrts, Peter 
5241 N . Maple Ave 
MS/TA 118 
Fresno, CA 93740 
To support the third annual Centre! California Health 
Conference, "2004 Health Communises in the 
California Heartland A Call to Action, "focusing on 
improving health an the Centre! Sax Joaquin Valley. 

The California Works Foundation 2004-077 
Covmgton, Sally 
600 Grand Ave., Suite 420 
Oakland, CA 94610-3561 
To support a statewide health care education, training 
and alliance-butldueg program to increase workers' 
access to affordable and high-quality health care and 
to garner public support for polices that improve 
health for low-wage workers 

$5,000 .00 
13620 

msnooa 

$5,000.00 
13412 

3/25!1004 

$135,000 .00 
13475 

4!2612004 

$5,000 .00 

$5,00000 

$135,000 .00 

$0.00 501 (c) 3 
509 (a) 

50.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
Advance Ruling Period 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

Californians [or Justice Education Fund 2004-071 
Soltam, Abdi 
1611 Telegraph Avenue, Suite 317 
Oakland, CA 94612 
For core operating support to continue the Student 
Health and Wellness campaign to hold school districts 
accountable jor facrllty cleanliness standards and to 
strengthen infrastructure. 

Californians Together 
Spiegel-Coleman, Shelly 
525 E 7th Street, Suite 117 
Long Beach, CA 90813 
To support hvo full-day workshops for teachers to 
learn about integrating health education and 
activities into their classrooms 

2004-097 $10,00000 
13487 

4/26/2004 

$10,00000 $0.00 501 (c) 3 
509 (a) 

17 

Californians Together 
Spiegel-Coleman, Shelly 
525 E . 7th Sweet, Suite 117 
Long Beach, CA 90813 
To coordinate a convening ofgrantees working in the 
issue of environmental health to promote networking 
and best practices 

Californians Together 
Spiegel-Coleman, Shelly 
525 E . 7th Street, Suite 117 
Long Beach, CA 90813 
For core operating support to provide health 
education activities for California teachers to 
integrate into their classrooms 

2003B-137 

2004-096 

$100,000 .00 
13470 

4/26/2004 

$1 10,000.00 
13339 

l/26/2004 

$10,000.00 
13486 

4126/2004 

$100,000 .00 

s]io,ooo .oo 

$10,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0 00 501 (c) 3 
509 (a) 



Amount Non- - Receipt -Payee Organization 

Request Primary Contact Check # Deduct Deduct Tan Sched . Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

2004-125 Catticus Corporation 
Kessler, Shirley 
2600 Tenth Street 
Berkeley, CA 94710 
To support the environmental health agenda in a 
public television documentary on the work of Lideres 
Campesrnas, a network of Lahna fnrnrworkers and 
community leaders in California 

$10,00000 10,000.00 
13551 

6R5l2004 

$0.00 501 (c) 3 
509 (a) 

18 

The Cambodian Family 
Hirsch, Rifka 
1111 E Wakeham Ave , Suite E 
Santa Ana, CA 92705 
For core operating support to continue to provide an 
after-school youth program for at-risk Cambodian 
and Latino youth in Santa Ana as a violence 
prevention strategy 

Cardenas, Zelenne 
Cardenas, Zelenne 
250 E. Rowland St. 
Covina, CA 91723 
For the 2004 California Peace Prize, which 
acknowledges the past violence prevention activities 
of this individual working to address the root causes 
of violence in her community 

Casa Familiar, Inc. 
Skorepa, Andrea 
119 West Hall Ave . 
San Ysidro, CA 92173 
For core operating support to sustain the provision of 
access to technology training programs for 
low-income youth and residents in San Ystdro as a 
health promotion strategy 

2004-061 

2004-273 

20038-131 

$150,00000 
13461 

4/26/2004 

$12,500.00 
14005 

11/24/2004 

$100,000 .00 
13333 

1126/2004 

$150,000 .00 

$12,500 .00 

$100,000.00 

$0.00 501 (c) 3 
509 (a) 

$0 00 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check 9 Deduct Deduct Tax ached . Done 

Project Title Grate Number Paid Date Amount Amount Status Date Data 

$135,000 .00 $135,000.00 

13290 
1R62004 

$100,000.00 $100,000 .00 

13730 
10/25/2004 

Center for Community Change 2004-254 
Bhargava, Deepak 
8201 Fourth Street, Suite G 
Downey, CA 90241 
For core operating support for the California 
Partnership to continue and expand advocacy efforts 
to improve health policies that affect low-wage 
workers 

$145,000.00 
13769 

1025/2004 

$0.00 501 (c) 3 
509 (a) 

$ 145,000 .00 

19 

Center for Community Action and Environmental 2003B-087 
Justice 
Newman, Penny J . 
PO Box 33124 
Riverside, CA 92519 
For core operating support to strengthen efforts to 
improve the environmental health of residents in 
Riverside and San Bernardino Counties 

Center for Community Action and Environmental 2004-214 
Justice 
Newman, Penny J 
PO Box 33124 
Riverside, CA 92519 
For core operating support for Westsede Residents for 
Clean Air Now, to continue environmental health 
education and advocacy to improve air quality and 
eliminate environmental hazards in western San 
Bernardirto 

Center for Community Advocacy 2003B-088 
Uranga,Juan 
22 W . Gabilan Street 
3alinas, CA 93901 
For core operating support to sustain the provision of 
the Promotores de Salud program, a health education 
and leadership training program jot farmworker 
families in Santa Cruz and Monterey Counties 

$135,000 .00 
13291 

1862004 

$135,000.00 

$0.00 501 (c) 3 

509 (a) 

$0.00 501 (c) 3 

509 (a) 

$0.00 501 (c) 3 
509 (a) 
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Payee Organization Amount Non- -- Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Onto Amount Amount States Date Date 

Center For Human Services 
Kovacs, Linda 
1700 McHenry Village Way, Suite 11 
Modesty, CA 95350 
For core operating support to continue to sustain the 
provision of the Community Counseling program 
serving uninsured individuals and families throughout 
Stanrslaus County 

2003B-097 $150,000 00 
13300 

1126/2004 

$150,000 .00 50.00 501 (c) 3 
509 (a) 

20 

The Center for Effective Philanthropy 
Buchanan, Phil 
678 Massachusetts Ave, Suite 903 
Cambridge, MA 02139 
To support a conference in March 2005 to San 
Francisco to provide health foundation leaders with 
management and governance tools 

Center for Health Care Rights 
Harper, Aileen 
520 S. Lafayette Park Place 
suite aia 
Los Angeles, CA 90057 
For core operating support to continue health 
education, counseling acrd legal service programs for 
Medicare beneficiaries and policy advocacy activities 
in Los Angeles County 

Center for Health Improvement Inc . 
Powers, Patricia E . 
1330 21st Street, Suite 100 
Sacramento, CA 95814 
For policy research, analysis and public education to 
promote sqfe and effective medication use among 
Californians 65 and older 

2004-117 

2004-216 

2003B-128 

$10,000 .00 
13543 

6/25/2004 

$150,00000 
13732 

ioasnooa 

$215,000.00 
13330 

inbnooa 

$ 10,00000 

$150,00000 

$215,000 .00 

$0.00 501 (c) 3 
Advance Ruling Period 

$0.00 501 (c) 3 
509 (s) 

$0.00 501 (c) 3 
509 (a) 
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Payee Organization Amount Non- - Receipt --
Request Primary Contact Check 0 Deduct Deduct Tax Sched. Done 
Project Title Grant Number Paid Data Amount Amount Status Data Data 

Center for Labor Research and Training 2004-035 $15,000 .00 $15,000 .00 $0.00 501 (c) 3 
Olney, Peter B 13439 509 (a) 
2567 26th Ave 4R6R004 
San Francisco, CA 94116 
To develop a strategic plan to promote the health of 
young workers to San Francisco 

Center for Positive Prevention Alternatives, Inc. 2003B-098 $180,00000 x(80,000 .00 $0.00 501 (c) 3 
Fields, Michael 13301 509 (a) 
729 North California Street 1126/2004 
Stockton,CA 95202-1817 
For core operating support to sustain the provision of 
youth violence prevention programming 

Central Valley Health Network, Inc. 2004-135 $300,00000 $300,00000 $0.00 501 (c) 3 
Bice, Yvonne 13593 509 (a) 
1107 North St , Suite 810 7/26/2004 
Sacramento, CA 95814 
For core operating support to strengthen the 
network's infrastructure and sustain the provision of 
primary and preventive health services by member 
clinics 

Charles R Drew University of Medicine and Science 2003B-075 $1 10,000.00 $110,00000 $0.00 501 (c) 3 
Douglas, Harry E 13383 509 (a) 
1731 East 120th Street 2/25/2004 
Los Angeles, CA 91792 
For core operating support to increase the number of 
minority students prepared to enter the health 
professions to Los Angeles County 

Charles R. Drew University of Medicine and Science 2003B-076 $300,00000 $300,000.00 $0.00 501 (c) 3 
Lau, Ron 13384 509 (a) 
1731 E. 120th Street Znsnooa 
Los Angeles, CA 90059 
For core operating support to prepare disadvantaged 
community college students in Los Angeles for careers 
in allied health 



r-. 
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Payee Organization Amount Non- -Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Dais Amount Amount Status Date Date 

Child Advocates of San Berosrdino County 2003B-099 5150,000.00 $150,000.00 $0.00 501 (c) 3 

Fosdick, Karen 13302 509 (a) 

1635 North D Street U26/2004 

San Bemardino, CA 92405 
For core operating support to sustain the provision of 
mentorrng and advocacy services to abused and 
neglected youth to San Bernardrno County 

Children's Bureau of Southern California 2004-093 $25,000.00 $25,000 .00 $0.00 509 (a) 
Johann, Tina 13484 SOl (c) 3 
3731 Wilshire Blvd., Suite 512 4/26/2004 
Los Angeles, CA 90010 
To support violence prevention programs for victims 
of child abuse and neglect m Los Angeles 

Children's Enrichment Program 2004-199 $5,00000 $5,000 .00 $0.00 509 (a) 
Langness, Teresa 13691 501 (c) 3 
5755 Rodeo Road 984/2004 
Los Angeles, CA 90016 
To support an after-school program for at-risk youth 
in the Los Angeles area that provides supervised 
actrvitres for children, as a violence prevention 
strategy 

C6ildrens Hospital of Los Angeles 2003B-116 $300,000.00 $300,000.00 $0.00 501 (c) 3 
Conger, Shelley L 13318 509 (a) 
4650 Sunset Blvd., Mail Stop f!29 126/2004 
Los Angeles, CA 90027 
For core operating support to sustain the provision of 
primary and preventive health services to underserved 
and uninsured at-risk youth in Los Angeles. 

Childrens Hospital of Los Angeles 2004-050 $225,000.00 $225,00000 $0.00 SOI (c) 3 
Conger, Shelley L. 13450 509 (a) 
4650 Sunset Blvd , Mad Stop #29 4/26/2004 
Los Angeles, CA 90027 
To implement a menu! health internship program 
targeting homeless, runaway, immigrant and other 
underserved youth in Los Angeles 



.-, 
now 

Pay Organization Amount Non- --- Receipt -

Request Primary Contact Chock # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

$10,000.00 
13628 

7n6rzooa 

2004-175 Chinese for Affirmative Action 
Cheu, Bean 
17 Walter U Lum Place 
San Francisco, CA 94108 
For core operating support to provide advocacy 
services to make government-sponsored health and 
sacral service programs more accessible to immigrant 
populations 

$0.00 501 (c) 3 
509 (a) 

$10,000 .00 
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Childrens Hospital of Los Angeles 
Note, Wetter W 
P.O. Box 54700, MS # 1 
Los Angeles, CA 90054-0700 
For support to continue the Hollywood Teen 
Community Project to provide community-based teen 
pregnancy prevention services in Hollywood area of 
Los Angeles 

C6ildrens Hospital of Los Angeles, Division of 
Adolescent Medicine 

Carreathers, Syivester 
Research Insulate 
Mail Stop #84 
4650 Sunset Boulevard 
Los Angeles, CA 90027 
For core operating support to provide medical, 
psychological acrd case management services to 
adolescents in Los Angeles 

CHIME Charter Elementary School 
Cox, Annie R 
P 0 . Box 280310 
Northndge, CA 91324 
For core operating support to provide a 
developmentally appropriate learning environment 
for children with special needs 

2002-260 

2004-278 

2004-290 

$300,000.00 
13573 

7126/2004 

$15,000 00 

13787 
1025!2004 

$7,000.00 
13799 

I 01252004 

$300,000.00 

$15,000 00 

$7,000.00 

$0.00 501 (c) 3 
509 (a) 

s0.00 501 (c) 3 

509 (a) 

$0 00 501(c)3 
509 (a) 
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Payee Organization Amount Non- .- Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sehed. Done 

Project Title Grant Number Paid Data Amount Amount Status Dais Date 

Choice USA 20038-142 $20,000 .00 $20,00000 $0.00 501 (c) 3 
Plati, Crystal 13344 509 (a) 
1010 Wisconsin Ave ., NW, Suite 410 IR62004 
Washington, DC 20007 
For core operating support of women's health 
programs in California 

The Chrysalis Center 2004-259 $150,000.00 $150,000 .00 $0 .00 501 (c) 3 
Wertman, Adliu 13773 509 (a) 
1837 Lincoln Blvd 10/252004 
Santa Monica, CA 90404-4505 
To support the Workplace Health and Safety 
Program 

City of Sacramento Fire Department 2004-127 $120,000 .00 $120,000 .00 $O 00 Government Tax 
Exempt Entity 

Cherry, Julius Jce 13715 
5770 Freeport Blvd ., #200 10/27f2004 
Sacramento, CA 95822 
To support a program to prevent injuries due to falls 
among adults 65 and older in Sacramento County 

Clsremont McKenna College 2004-076 $80,000.00 $80,00000 $0.00 501 (c) 3 
Gams, Jerome H 13474 509 (a) 
500 E North Street 4!26/2004 
Claremont, CA 91711 
To investigate the impact of California's new Pad 
Family Leave Act and to engage to a media campaign 
10 inform California's low-wage workers oflhe 
availability and benefits of pard family leave 

Clioicas de Salud del Pueblo, Inc. 2003B-077 $150,00000 $150,000 00 $0.00 501 (c) 3 
Bell, Yvonne 13280 509 (a) 
1166 K St 1/26/2004 
Brawley, CA 92227 
For core operating support to sustain the provision of 
prenatal education to Latenas in Imperial County. 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Dab Amount Amount Status Date Date 

$20,000.00 Committee of 100, Inc. 2004-085 
Mong, Alice 
677 Fifth Ave., 3rd Floor 
New York, NY 10022 
For core operating support for an HIV/AIDS and 
SARS educational seminar m April 2004 to Pasadena 

$O 00 501 (c) 3 
SOl (c) 3 

$20,000.00 
13421 

325!2004 
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Coalition for Community Health 2004-040 

L.evme, Julie 
3655 S Grand Ave ., Suite 260 
Los Angeles, CA 90007 
For core operating support to sustain the provision of 
environmental health education and comprehensive 
asthma services to low-income janerlres m Los 
Angeles 

Coalition of Orange County Community Clinics 2003B-117 
Richmond, Frednc 
2107 N Broadway, Suite 102 
Santa Ana, CA 92706 
For core operating support to strengthen the 
coalition's infrastructure and sustain the provision of 
primary and preventive health services by member 
clinics 

Coalition to Abolish Slavery and Tracking 2004-064 
Buck, Kay G . 
5042 Wilshire Blvd ., Suite 586 
Los Angeles, CA 90036 
For core operating support to sustain the provision of 
intensive case management services to improve the 
overall health and well-bung oJwomen and girls 
tracked jor forced labor to Los Angeles 

$135,00000 
13440 

486/2004 

$250,000 .00 
13319 

L/262004 

$135,000 .00 
13464 

4/2612004 

$135,000.00 

$250,000.00 

$135,00000 

$0.00 501 (c) 3 
Advance Ruling Period 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
Advance Ruling Period 



Payee Organization Amount Non- --- Receipt -
Request Primary Contact Check # Deduct Deduct Tax Sched . Done 
Project Title Grant Number Paid Date Amount Amount Status Date Date 

20038-118 $300,000.00 

13320 
1!26/2004 

Community Clinic Association of Los Angeles 
County 

Johnson, Mandy 
1545 Wilshire Boulevard, Suite 400 
Los Angeles, CA 90017 
For core operating support to strengthen the 
infrastructure of the association and support the 
delivery of pharmaceutical services to member clinics. 

$300,000 .00 $0.00 501 (c) 3 

509 (a) 
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Commonweal 

Parker, David R 

P O. Box 316 
Bolmas, CA 94924 
To inform polrcymakers about effective health and 
mental health programs for youth m thejuvemle 
justice system 

Communities for a Better Environment 
Kidokoro, Yuki 
5610 Pacific Blvd, Suite 203 
Huntington Park, CA 90255 
For core operating support to strengthen and 
continue statewide environmental health andjustice 
efforts- 

Community Bridges 
Storey, Sam 
236 Santa Cruz Ave 
Aptos, CA 95003 
For core operating support for the Agricultural 
Workers' Health Access Project, which seeks to 
decrease farmworker injury and illness and to 
increase access to health care 

2004-087 

2003B-089 

2004-067 

525,000 .00 
13423 

3/252004 

$135,00000 
13292 

1/26/2004 

$135,000.00 
13467 

4/262004 

$25,000.00 

S 135,000.00 

$135,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (e) 

n 



Payee Organization Amount Non- -- Receipt -

Request Primary Contact Check # Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Dab Amount Amount Status Dab Date 

Community Clinic Association of Los Angeles 2003B-118 ($300,000.00) ($300,000 .00) $0 .00 501 (c) 3 
County 

Johnson, Mandy 13320 509 (a) 

1545 Wilshire Boulevard, Suite 400 2/5R004 
Los Angeles, CA 90017 
For core operating support to strengthen the 
infrastructure of the association and support the 
delivery ojpharmaceutrcal services to member clines. 

$150,000 .00 $150,000.00 $0.00 501 (c) 3 
13454 509 (a) 

4262004 

Community Health Clinic Ole 2004-054 
Bosdck, Beatrice 
1141 Pear Tree Lane 
Napa, CA 94558 
For core operating support to sustain the provision of 
primary and preventive health services to uninsured 
and !ow-income residents of Napa County. 
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Community Clinic Association of Los Angeles 2003B-118 
County 

Johnson, Mandy 
1545 Wilshire Boulevard, Suite 400 
Los Angeles, CA 90017 
For core operating support to strengthen the 
infrastructure of die association and support the 
delivery of pharmoceuttcal services to member clinics 

Community Health Alliance of Pasadena 2004-053 
Maitmez, Margaret B 
1855 North Fair Oaks Avenue, 2nd Floor 
Pasadena, CA 91103 
For core operating support to sustain the provision of 
primary and preventive health services to the 
uninsured and low-income residents of the greater 
San Gabrie! galley 

$300,000 .00 $300,000.00 $0.00 501 (c) 3 

13380 509(a) 
2/5/2004 

$150,000.00 $150,000 .00 50.00 501 (c) 3 
13453 509(a) 

426!2004 



Payee Organization Amount Non- -- Receipt --

Request Primary Contact Check # Deduct Deduct Tax Sehed. Done 

Project Title Grant Number Paid Dabs Amount Amount Status Date Dabs 

$10,000 .00 
13798 

lORS/2004 

Community Health Councils, Inc . 
Galloway-Gilliam, Lark 
3761 Stocker St., Suite 201 
Los Angeles, CA 90008 
To provide for the participation of 10 
community-based leaders to attend the U.S. 
Department of Health and Human Services Region !X 
Obesity and Overweight Prevention Conference in 
Los Angeles m August 2004 

2004-289 $10,000 .00 $0.00 501 (c) 3 
509 (a) 
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Community Health Councils, Inc. 
Galloway-Gdliam, Lark 
3761 Stocker SL, Suite 201 
Los Angeles, CA 90008 
For core operating support to continue advocacy 
efforts to improve access to health care in Los 
Angeles and strengthen organizational Infrastructure. 

Community Health Councils, Inc. 
Galloway-Gilliem, Lark 
3761 Stocker St, Suite 201 
Los Angeles, CA 90008 
To support the Covering Kids & Families Health 
Coverage Summit to May 2004 in Sacramento to 
develop a strategy to promote universal coverage for 
children in California based on local county 
initiatives, and to share best practices of local 
initiatives 

Community Health Councils, Inc . 
Galloway-Gilliam, Lark 
3761 Stocker St., Suite 201 
Los Angeles, CA 90008 
To support the U S Department of Health and Human 
Services Region IX Obesity and Overweight 
Prevention Conference in Los Angeles in August 
2004 

2003B-Ill 

2004-I09 

2004-197 

$150,000.00 
13313 

(/26/2004 

$5,000 .00 
13514 

5/252004 

S10,000.00 
13689 

9!24/2004 

S150,000 00 

$5,000.00 

$10,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Orate Number Paid Date Amount Amount Status Date Data 

Community Partners 2004-004 
Vandeventer, Paul J 
606 South Olive Street, Suite 2400 
Los Angeles, CA 90014 
To support o post-fire recovery program to protect the 
health and wellbeing of communities affected by rice 
2003 Southern California Firestorms 

Community Partners 
Vandeventer, Paul J . 
606 South Olive Street, Suite 2400 
Los Angeles, CA 90014 
To support the implementation of a mentorrng 
program to promote the mental, physical and social 
health development of African-American female youth 
in South Los Angeles 

2004-L76 $10,00000 $10,000.00 
13629 

726/2004 

$O 00 501 (c) 3 
509 (a) 

29 

Community Health Partnership of Santa Care 2003B-119 
County, Incorporated 
McClmton-Brown, Rhonda 
P.O Box 21940 
San Jose, CA 95151-1940 
Far core operating support to strengthen the 
partnership's inftastructure and sustain the provision 
ofprimary and preventive health services by member 
clinics 

Community Partners 
Elliott, Janet 
606 South Olive Street Suite 2400 
Los Angeles, CA 90014 
To support the implementation ofa program that 
addresses health needs in neighborhoods surrounding 
downtown Los Angeles by strengthening local axial 
networks 

2004-089 

$250,000 .00 

13321 
1/26!2004 

$10,000.00 
13352 

I/26R004 

$s>ooo .oo 
13424 

325/2004 

$250,000.00 

$10,00000 

$5,00000 

$0.00 501 (c) 3 

509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (s) 



Community Partners 2004-209 $150,00000 $150,000.00 $0.00 501 (c) 3 

Vandeventer, Paul J 13725 509 (a) 

606 South Olive Street, Suite 2400 1025/2004 
Los Angeles, CA 90014 
For core operating support for the California 
Environmental Rights Alliance to continue to 
advocate for polrcres brat improve environmental 
health andjusttce 

CompsssPoiot Nonprofit Services 2004-164 $110,000 .00 $110,000.00 $0.00 501 (c) 3 
Masaoka, Jan 13618 509 (a) 
706 Mission Sweet, 5th Floor 726/2004 
San Francisco, CA 94103-3113 
To provide logistics support for 7L WF's annual 
conference on violence prevention 
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Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Sehed. Done 
Project Title Grant Number Paid Date Amount Amount Stows Dabs Date 

Community Partners 2004-253 S120,000 .00 $120,000 .00 $0.00 501 (c) 3 
Vandeventer, Paul l . 13768 509 (a) 
606 South Olive Street, Suite 2400 1Of25R004 
Los Angeles, CA 90014 
For core operating support to sustain college-based 
mentorrng and health education after-school 
programs in nine middle schools in !ow-income 
communities in California 

Community Services & Employment Training, Inc . 2003B-091 $150,000.00 $150,00000 $O 00 501 (c) 3 
Rose, Carolyn 13294 509 (a) 
P.0 Box 1350 1f26R004 
Visalia, CA 93279 
To support the community technology center to 
provide technology training, leadership development 
and career training to youth andyoung adults in the 
Goshen and Cutler-0rosr communities of Tutare 
County as a health promotion strategy. 

n 
LJ 
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Payee Organization Amount Non- - Receipt - 
Check * Deduct Deduct Tax Sched. Done Request Primary Contact 

Project Title Grant Number Paid Dais Amount Amount Status Data Dab 

Cornerstone Consulting Group, Inc. 2003B-143 $25,00000 $25,000 .00 $0.00 

Edwards, Sharon Lovick 13345 
1/26/2004 One Greenway Plaza, Suite 550 

Houston, TX 77046-0103 
To provide meeting planning and logistics support for 
the Teen Pregnancy Prevention Initiative Technical 
Support Program 

Cornerstone Consulting Group, Inc . 2002-264 $263,334 .00 $263,334 .00 $0 00 
Edwards, Sharon Lovick 13577 
One Greenway Plaza, Suite 550 7/26/2004 
Houston, TX 77046-0103 
To provide training and technical support for the 
Community Action Program of the California-focused 
Teen Pregnancy Prevention Initiative. 

Cornerstone Consulting Group, Inc. 20038-143 $25,000.00 $25,00000 $0.00 
Edwards, Sharon Lovick 13713 
One Greenway Plaza, Suite 550 ionsnooa 
Houston, TX 77046-0103 
To provide meeting planning and logistics support for 
the Teen Pregnancy Prevention Initiative Technical 
Support Program- 

Project Cornerstone 2004-305 $10,000.00 x10,000 .00 $0.00 SOI (c) 3 
Thomton, David G . 14035 509 (a) 
1922 The Alameda, 3rd Floor 12/23/2004 
San Jose, CA 95126 
To provide 15 scholarships to Santa Clare County 
residents to attend the "Healthy Communities-Healthy 
Youth Conference : Assets in Action, Making a 
Difference" in November 2004 in Minneapolis 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Sched . Done 
Project Title Grant Number Paid Dab Amount Amount Status Daft Date 

Council on Foundations, Inc . 2004-152 
Gallagher, Janne G 
1828 L Street N W 
Washington, AC 20036-5168 
To support the Building Strong and Ethical 
Foundations : Doing It Right project, to develop new 
guiding principles and governance standards and 
increase professional development in and for 
foundations in California 

$150,000 00 s0.00 501 (c) 3 
509 (a) 

$150,00000 
13608 

7/26/2004 
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Corn Southern California, Inc. 2004-268 

Lopez, Carne 

811 Wilshire Blvd,. Suite 1025 
Los Angeles, CA 90017-2624 
To support the development acrd implementation of an 
offer-school leadership development and violence 
prevention program for high school students in South 
Los Angeles 

Council of Community Clinics 2003B-120 

Miul, Vicki 

PO Box 880969 
San Diego, CA 92168-0969 
For core operating support to strengthen the network 
activities and support the provision oJprrmary and 
preventive heath services by member clinics in San 
Diego and Imperial Counties. 

Council on Foundations, Inc. 2004-O11 
Ridings, Dorothy S. 
1828 L Street N W. 
Suite 300 
Washington, DC 20036-5168 
To renew TCWF's 2004 membership in the Council on 
Foundations in order to support their mission to 
enhance the role and value oJfoundauons 

$80,000 .00 
13780 

10/25/2004 

$300,000.00 
13322 

I/26R004 

$40,00000 
13359 

1126/2004 

$80,000,00 

$300,000.00 

$40,000 .00 

$0.00 501 (c) 3 
509 (a) 

50 .00 501 (c) 3 
509 (a) 

$O 00 501 (c) 3 
509 (a) 
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Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Sched. Done 
Project Title Grant Number Paid Date Amount Amount Status Date Date 

CRLA Foundation 
Perez, Amagda 
2210 K Street, Suite 201 
Sacramento, CA 95816 
For support to continue the Teen Life Challenge 
program to provide community-based teen pregnancy 
prevention services in West Modesto 

($300,000.00) 2002-261 ($300,000.00) 
13574 

9/23/2004 

$0.00 501 (c) 3 
509 (a) 
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Cresting Healthy Lives, Inc. 
Chapman, Margarita 
139 N Balsam St 
Ridgecrest, CA 93555 
To support two events, the Annual Community Health 
Fair and the Annual Hispanic Health Fair providing 
health education, information and screenings in the 
rural Indian Wells valley area 

CRLA Foundation 
Perez, Amagda 
2210 K Street, Suite 201 
Sacramento, CA 95816 
For support to continue the Teen Life Challenge 
program to provide community-based teen pregnancy 
prevention services in West Modesto 

CRLA Foundation 
Perez, Amagda 
2210 K Stray Suite 201 
Sacramento, CA 95816 
For support to continue the Teen Life Challenge 
program to provide community-based teen pregnancy 
prevention services fn West Modesto 

2004-028 

2002-261 

2002-261 

$5,000 .00 
13413 

3125!2004 

$300,00000 
13574 

7/26!2004 

$300,000.00 
13685 

9/20/2004 

$5,000.00 

$300,000.00 

$300,000 .00 

$O 00 501 (c) 3 
Advance Ruling Period 

50.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Cheek # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Daft 

LJ 

Dario M . Camarena Health Centers, Inc . 
Murphy, Mary 
P O Box 299 
Madera, CA 93639 
For support to continue the Project Community in 
Action to provide community-based teen pregnancy 
prevention services in the city of Madera 

$300,00000 $300,000.00 
13575 

7/26/2004 

2002-262 $0 .00 501 (c) 3 
509 (a) 
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Crystal Stairs, Inc . 
Mitchell, Holly J 
5200 W . Century Blvd , Suite 100 
Los Angeles, CA 90045-5928 
For core operating support to continue to provide 
outreach and health promotion/education jor 
underserved older women and kinship caregivers in 
South Los Angeles 

CSULA Auxiliary Services, Inc. 
calvo, x Dean 
5 151 State University Drive, ADM 306 
Los Angeles, CA 90032 
For core operating support to provide health care 
policy research, outreach and advocacy in the Los 
Angeles area. 

Cultural Marketing Center 
Morales, Melody 
2225 W. Shaw # 117 
Fresno, CA 93711 
To support the environmental health agenda al the 
Central California Environmental Justice Network 
conference in June 2004. 

Culture to Culture Foundation, Inc. 
Chien, Chia-Chia 
1121 Douglas Court 
Alamo, CA 94507 
For support to enhance the Chinese American Mental 
Health Network for the Asian community in the Bay 
Area 

2004-217 

2003B-038 

2004-039 

2003B-100 

$150,000.00 
13733 

10/258004 

$10,00000 
13381 

2!25/2004 

$8,000 .00 
13420 

3/252004 

$100,000.00 
13303 

1868004 

$150,000.00 

$10,000.00 

$8,00000 

$100,00000 

$0.00 501 (c) 3 
509 (a) 

a0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
Advance Ruling Period 

$0.00 501 (c) 3 
Advance Ruling Period 



Payee Organization Amount Non- -- Receipt --
Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Data Amount Amount Status Date Daft 

$37,500.00 

13325 
in6nooa 

$37,500.00 $37,500 .00 

13582 
7/26/2004 

Desert Area Resources and Training 
Edgar, Michael W 
201 E Ridgecrest Blvd 
Ridgecrost, CA 93555 
For core operating support to implement a workplace 
wellness program for employees and working clients 
with developmental disabilities m the Inland Empire 

2004-124 $10,00000 $10,000 .00 
13550 

6/25/2004 

$0.00 501 (c) 3 
509 (a) 
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Data Center 
Lymbertor, Chas 
1904 Franklin St, Suite 900 
Oakland, CA 94612 
For core operating support to provide strategic 
research for three health and wellness campaigns in 
California 

Delta Health Care and Management Services 
Corporation 

Staller, Irwtn D 
914 N . Center St 
Stockton, CA 95202 
For core operating support to continue to implement 
the South-West Pregnancy Prevention Program to 
address issues of adolescent sexual health and teen 
pregnancy prevention. 

Delta Health Care and Management Services 
Corporation 

Scatter, Lwm D . 
914 N Center St 
Stockton, CA 95202 
For core operating support to continue to implement 
the South-West Pregnancy Prevention Program to 
address issues of adolescent sexual health and teen 
pregnancy prevention 

2004-022 

2003B-123 

2003B-123 

$15,00000 
13393 

2/258004 

$37,50000 

$ 15,000.00 $0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 

509 (a) 

$O 00 501 (c) 3 

509 (a) 



Payee Organization Amount Non- -- Receipt --

Request Primary Contact Check # Deduct Deduct Tax Sched . Done 

Project Title Grant Number Paid Dais Amount Amour Statue Dabs Dab 

$10,000 .00 
13542 

6/25/2004 

$10,00000 $0.00 501 (c) 3 
509 (a) 

2004-116 Drive By Agony 
Hawkins, Loma 
3549-B Martin Luther King Jr. Blvd . 
PO Box 762 
Lynwood, CA 90262 
For core operating support to continue programs to 
prevent violence and for counseling support for 
victims of violence in Los Angeles 

36 

Donald P. McCullum Youth Court, Inc. 
Sing, Rachel 
337 Seventeenth St ., Suite 205 
Oakland, CA 94612 
For core operating support to continue to operate an 
alternative sentencing program as a violence 
prevention strategy for first-three youth offenders in 
Alameda County 

Downtown Women's Center 
Watson, Lisa 
325 South Los Angeles Street 
Los Angeles, CA 90013 
For core operating support to continue to provide 
health education, health screenings and case 
management to older, formerly homeless women with 
mental illness in Los Angeles 

Downtown Women's Center 
Watson, Lisa 
325 South Los Angeles Street 
Los Angeles, CA 90013 
For core operating support to provide shelter, 
medical and mental health care for chronically ill 
homeless women 

2004-237 

2004-160 

2004-282 

$150,000 .00 
13752 

102512004 

$100,000.00 
13615 

7R6I2004 

$6,000 .00 
13791 

ionsnooa 

$150,00000 

$100,000 .00 

56,000.00 

$0.00 501 (c) 3 
509 (a) 

$O 00 501 (c) 3 
509 (s) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Numbs Paid Data Amount Amount Status Date Date 

Edgewood Center for Children and Families 2004-218 
Rubm, Nancy 
1801 Vicente Street 
San Francisco, CA 94116 
For core operating support to sustain health 
programs for older kinship caregivers 

2004-041 Environment California Research & Policy Center, 
Inc. 
Wendlandt, Wendy 
3435 Wilshire Blvd ., Suite 385 
Los Angeles, CA 90010 
For core operating support to continue to educate the 
public and pokcymakers about the health effects of 
toxrcs and to advocate for policies that reduce their 
use. 

$ 135,000.00 

\J 
13441 

4/26/2004 
Advance Ruling Penod 

37 

Drive By Agony 2004-238 
Hawkms,Loma 
3549-B Martin Luther King 1r . Blvd. 
PO Box 762 
Lynwood, CA 90262 
For core operating support to continue educating 
youth about violence prevention and to support 
victims ojgun violence in Lynwood, Compton, Long 
Beach, Watts and South Los Angeles 

El Dorado Womens Information Center 
Stefan, Ken 
1248 Broadway, Suite C 
Placecvdle, CA 95667 
For core operating support to continue the violence 
prevention program at middle schools throughout El 
Dorado County. 

2004-140 

$90,000.00 
13753 

ionsnooa 

$150,00000 
13734 

10!25R004 

$90,000 .00 
13598 

7nsrzooa 

$135,000.00 

$90,00000 

$150,000 00 

$90,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 SO l (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0 00 501 (c) 3 
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Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Data Amount Amount Status Date Date 

Environmental Defense Center 2003B-092 $135,000.00 $135,000.00 $O 00 SOL (c) 3 

Benson, Cameron 13295 509 (a) 

906 Garden Street 1/26/2004 

Santa Barbara, CA 93 101 
For core operating support to continue the Central 
Coast Environmental Health Project, which seeks to 
reduce health risks associated with pesticide use 
through outreach, health education and training 

Environmental Health Coalition 20038-093 $135,000 .00 $135,000 .00 $0.00 501 (c) 3 
Takvorian, Diane 13296 509(a) 
1717 Kettrner Blvd , Suite 100 I126R004 
San Diego, CA 92 101 
For core operating support to continue and 
strengthen programs armed at alleviating 
environmental health problems in Son Diego's lowest 
income neighborhoods. 

Environmental Working Group 2003B-094 $135,000 .00 $135,000.00 $0.00 501 (c) 3 
Cook, Kenneth 13297 509 (a) 
1436 U Street, NW, Suite 100 1!26/2004 
Washington, DC 20009 
For core operating support to continue efforts in 
analyzing and publicizing data on environmental and 
public health issues. 

Fame Assistance Corporation 2004-020 $5,000.00 $5,00000 $0.00 SOI (c) 3 
Johnson, Steven 13408 509 (a) 
2270 South Harvard Boulevard 3/25/2004 
Los Angeles, CA 90018 
To support the Summit on Violence Prevention - Stop 
Black on Black Violence fn January 2004 to develop a 
strategic plan to identify solutions to address violence 
in Los Angeles communities 



Payee Organization Amount Non- - Receipt - 

Cheek # Deduct Deduct Tax Sched . Done Request Primary Contact 

Project Title Grant Number Paid Date Amount Amount Status Gate Date 

2004-065 Filipinos for Affirmative Action, Inc. 
Galedo, Lillian 
310 8th Street Suite 306 
Oakland, CA 94607 
To support the Nealthcare After lay-Dffs project, 
which provides health education and health program 
enrollment services for laid-off airport screeners and 
then jamrlres in Oakland 

$135,00000 $0.00 501 (c) 3 
509 (a) 

$135,000.00 
13465 

4/26/2004 
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Families USA Foundation Inc. 
Pollack, Ronald F . 
1334 G Street, NW 
Washington, DC 20005 
To continue to educate California federal and state 
polrcymakers, opinion leaders and health advocacy 
organizations about the impact oJproposed Medicaid 
policies on access to care for !ow-income 
Californians 

Family Violence Prevention Fund 
Carter, Janet 
383 Rhode Island Sweet, Suite 304 
San Francisco, CA 94103-5133 
To support the planning phase of the From Prisons to 
Prevention statewide campaign to shift spending in 
Cal fornia from the corrections system to violence 
prevention programs 

Feminist Majority Foundation 
Spillar, Katherine 
433 S . Beverly Dr. 
Beverly Hills, CA 90212 
To develop leadership and increase advocacy skills 
among young women attending community college in 
California, as a health promotion strategy. 

2004-153 

2004-286 

2004-243 

S100,000 .00 
13609 

7/268004 

$20,000.00 
13795 

10/25/2004 

$170,000 .00 
13758 

iorzsnooa 

$100,00000 

$20,000 00 

$170,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



40 

Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sch*d. Done 

Project Title Grant Number Paid Data Amount Amount Status Date Date 

First Place Fund for Youth 2004-224 $150,000 .00 $150,000.00 $0.00 501 (c) 3 

Lemley, Amy 14002 509 (a) 
1755 Broadway, Suite 304 11/24/2004 
Oakland, CA 94612 
For core operating support to address the mental 
health and supportive housing needs ojyouth 
emancrpalrng from the foster care system 

First United Methodist Church, Los Angeles 2004-174 $10,000.00 $10,00000 $0.00 SOI (c) 3 

Catfas, Francisco 13627 509 (a) 

1021 South Hope Street 7/26/2004 
Los Angeles, CA 90015-1407 
For core operating support to provide menial health 
counseling in downtown Los Angeles 

Flores, Katherine A. 2004-080 $25,000.00 $25,00000 $0.00 

Flores, Katherine A 13478 

University of California, San Francisco 4/26/2004 
550 E Shaw Ave., Suite 210 
Fresno, CA 93710 
For the 2004 Champions of Health Professions 
Diversity Award to recognize and acknowkdge 
individuals who have made substantial contributions 
to the diversity of California's health professions 

Foothill-De Ants Community Colleges Foundation 2004-145 $100,000 .00 $100,000.00 60.00 501 (c) 3 
Hylton, Cheryl 13601 509(a) 
12345 El Monte Road 7/26!L004 
Los Altos Hills, CA 94022 
To develop health-related English as a Second 
Language classes joy health care professionals and 
students in Santa Clara County. 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Chock # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Daft Daft 

Foundation for Educational and Employment 2004-201 
Resources Development 
De Vnes, Deborah 
438 South A St 
PO Box 1387 
Oxnard, CA 93032-1387 
For core operating support to strengthen the board of 
directors and the programmatic development for the 
Keys Leadership Academy, a gang intervention 
program for at-risk youth in Oxnard 

2004-182 $5,000 .00 $5,000.00 
13635 

7!26/2004 

The Foundation Incubator 
Bremner, Elizabeth 
1804 Embarcadero Rd , Suite 200 
Palo Alto, CA 94303 
To support 2004 affiliate membership to develop 
networking, learning and collaboration opportunities 
among other health and social servrce fenders in 
California 

$0 .00 501 (c) 3 
Advance Ruling Period 
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Foundation for Excellence in Education 
McPherson, Heather 
14702 Sylvan Street 
Van Nuys, CA 91401 
To support the Van Nays Health Fair and Family 
Festival in March 2004 to provide health information 
and services to children and families 

Foundation for the Junior Blind 
Rails, Robert B. 
5300 Angeles Vista Blvd . 
Los Angeles, CA 90043 
To provrde for a minimum of 10 participants in a 
summer recreation program for visually impaired, 
blind and multidrsa6ted-blind children and young 
adults. 

2004-017 

2004-108 

$9,000.00 

13693 
9/24/2004 

$5,00000 
13390 

2/25/2004 

$12,00000 
13538 

6852004 

$9,000 .00 

$5,000.00 

$12,000.00 

$0.00 501 (c) 3 

Advance Ruling Period 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (s) 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Sched . Done 

Project Title Grant Number Paid Dab Amount Amount Status Oats Date 

$135,000.00 Fresno Metropolitan Ministry 2004-042 
Parry, Walt 
1055 N . Van Ness 
Suite H 
Fresno, CA 93728 
To educate community members on air pollution and 
its health effects and to organise advocacy efforts that 
address environmental health issues in Fresno. 

$135,000 .00 
13442 

4/26/2004 

$0.00 501 (c) 3 
509 (a) 

42 

Foundation of Santa Barbara Regional Health 2004-267 
Authority, Inc. 

Reichel, Lorreme 

110 CaSGllian Dr 
Goleta, CA 93117-3028 
To support the planning and development of a health 
insurance program for uninsured children in Santa 
Barbara County 

FrsmeWorks Institute 2003B-134 

Nail Bales, Susan 

1776 I St, NW 9th Floor 
Washington, DC 20006 
For support to continue the research and development 
ojeffectrve messages that build public support for 
state advocacy efforts to increase access to health 
care 

Fresno Center For New Americans 2004-225 
Yang, Lue Nhia 
4879 East Kings Canyon Road 
Fresno, CA 93727 
To develop a mental health advocacy and counseling 
program for incoming Hmong refugees to Fresno. 

$175,000 00 

13779 
ionsnooa 

$100,00000 
13336 

1268004 

$150,000 .00 
13740 

iorzsnooa 

$175,000.00 

$100,00000 

$150,000 .00 

$0.00 501 (c) 3 

Advance Ruling Period 

$0.00 501 (c) 3 
Advance Ruling Period 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- -Receipt -

Request Primary Contact Check # Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Dab Amount Amount Slaws Date Date 

Gay and Lesbian Community Services Center of 2004-069 
Orange County 

Stone, Terry 
12800 Garden Grove Blvd 
Garden Grove, CA 92843 
For support to conduct a needs assessment and 
develop a resource guide to foster healthy aging 
among gay, lesbian, bisexual, and transgender 
seniors. 

$120,000 .00 

13469 
4I26I2004 

509 (a) 

Friends of Recreation and Park Corporation 2004-106 
Bcebel, Amy 
McLaren Lodge 
Golden Gate Park 
San Francisco, CA 94117-1898 
To provide health promotion and education programs, 
including classes m Tai Chi, yoga and stretch, senior 
arts and drama, to enhance the health and well-being 
of 60 low-income sensors in San Francisco 

Funders Concerned About AIDS, Inc . 2003B-14b 
Di Donato, Paul A 
50 East 42nd Street, 19th Floor 
New York, NY 10017 
To support the efforts to mobilize philanthropic 
leadership and resources in the fight against 
HIV/AIDS 

Carinagu Empowerment Movement 2004-036 
Zuniga, Tomas F 
160 E 75th St 
Los Angeles, CA 90003 
To support a youth conference and health fart for the 
Afro Central American community of Los Angeles. 

$8,000 .00 
13585 

72612004 

$2,00000 
13348 

1I26I2004 

$10,00000 
13417 

3/25/2004 

$120,000 .00 

$8,000 .00 

$2,000 00 

$10,000.00 

$0.00 501 (c) 3 
509 (a) 

50.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

50.00 501 (c) 3 

n 
U 

43 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Gent Number Paid Date Amount Amount Status Date Date 

Golden Gate University 
White, Frederic 
536 Mission Street 
San Francisco, CA 94105-2921 
For core operating support for the Environmental 
Law and Justice Clinic to sustain the provision of 
technical and legal support of organizations that seek 
to eliminate toxic pollutants in minority Bay Area 
communities, as a disease prevention strategy 

2004-211 $150,000 00 
13727 

ionsrzooa 

$150,000.00 $0.00 501 (c) 3 
509 (a) 

44 

Giggans, Patricia 
Giggans, Patricia 0 
605 W Olympic Blvd, Suite 400 
Los Angeles, CA 90015 
For the 2004 California Peace Prize, which 
acknowledges the past violence prevention activities 
of this individual working to address the root causes 
of violence in her community 

Girls After School Academy 
Williams, Tonya P 
3543 18th St , # I S 
San Francisco, CA 94110 
For core operating support to continue an 
after-school program for girls m the Sunrrydale publu 
housing development in Son Francisco as a violence 
prevention strategy. 

Glide Memorial United Methodist Church 
Shimmm, Rata 
330 Ellis Street 
San Francisco, CA 94102 
For support for the Glide Health Clinic to implement 
a dada collection system 1o better track and promote 
integration of mental health services into a primary 
health care system 

2004-274 

2004-060 

2003B-135 

$12,500.00 
14006 

11!2412004 

$1 50,000 .00 
13460 

4/2612004 

550,000 .00 
13337 

126lZ004 

$12,500.00 

$150,000.00 

$50,00000 

$0.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 
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,--, 

Payee Organization Amount Non- -Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Dais 

Golden Valley Health Center 2004-255 
Sullivan, Michael O 
737 West Chdds Ave 
Merced, CA 95340 
For core operating support to sustain the provision of 
preventive and primary care, counseling services, as 
well as dental services to the working poor in Merced 
and Stanislaus Counties 

$0.00 501 (c) 3 
509(a) 

$3,50000 
13358 

l/26/2004 

2004-010 Grantmakers for Children Youth & Families Inc 
Vdlalta, Marganta 
1522 K Street, NW, Suite 100 
Washington, DC 20005 
For 2003 membership dues to address critical needs 
of children, youth and families through a partnership 
of grantmakers and outside resources. 

$3,50000 

45 

Gonzalez, Prisciila 
Gonzalez, Prisalla 
7236 Walnut Rd 
Fair Oaks, CA 95628 
For the 1004 Champions of Health Professions 
Diversity Award to recognize and acknowledge 
individuals who have made substantial contributions 
to the diversity of California's health professions 

Government Action and Communication Institute 
Stark, Giovanna 
4535 Shady Oak Way 
Fair Oaks, CA 95628 
To support educational briefings in May 2004 for 
legislators and legislative staffon the decreasing 
ability of counties to provide health services and meet 
State of California health mandates. 

2004-081 

2004-111 

$140,000 .00 
13770 

1025R004 

$25,000.00 
13479 

4/26/2004 

$8,000 .00 
13516 

snsnooa 

$140,000.00 

$25,000 .00 

$8,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 

$0.00 501 (c) 3 
Advance Ruling Period 



Payee Organization Amount Non- -Receipt --

Request Primary Contact Check 0 Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Dab Date 

2004-186 $3,000.00 53,000 .00 50.00 501 (c) 3 
13637 509(a) 

7/26/2004 

Grsntmakero in Aging Inc. 
Earquhar, Carol A- 

7333 Paragon Rd, Suite 220 
Dayton, OH 45459 
For 2004 membership to support the mission of the 
Grantmakers in Aging and programs focused on 
promoting and strengthening grantmakmg for an 
aging society in California 

46 

Grantmakero [or Children Youth & Families Inc 
McGencey, Stephanie 
1522 K Strcet~ NW, Suite 100 
Washington, DC 20005 
For 2004 membership dues to address critical needs 
of children, youth and families through a partnership 
of grantmakers and outside resources. 

Grantmakers for Children Youth & Families Inc 
McGencey, Stephanie 
1522 K Street, NW, Suite 100 
Washington, DC 20005 
To support the 1004 Annual National Conference, 
"Media and Philanthropy. Partnering to Improve the 
Lives of Children, Youth and Families" to New York in 
October 2004 

Grantmskers for Effective Organizations 
Ramos, Idalia 
1413 K Street, NW, 2nd Floor 
Washington, DC 20005 
To support 2004 Foundation membership to advance 
and expand the effectiveness of organizational 
practices en and by the philanthropic health 
community 

2004-015 s5,000.00 s5,000 .00 s0 00 501 (c) 3 
13388 509(a) 

21258004 

2004-086 $5,000 .00 $5,00000 S0 00 501 (c) 3 _ 
13422 509 (a) 

3/25/2004 

2004-033 $8,000 .00 $8,00000 $0.00 501 (c) 3 
13398 Advance Ruling Period 

2/2512004 



Payee Organization Amount Non- - Receipt --
Requeat Primary Contact Check # Deduct Deduct Tax Sched . Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

2004-023 $8,750 .00 
13394 

2/2512004 

Grantmakers In Health 
Schwartz, Anne L. 
1100 Connecticut Ave N W , Suite 1200 
Washington, DC 20036 
To provide a forum jor grantmakers m Washington, 
D C in January 2004, to discuss insurance coverage 
and improved access to health care 

$0.00 501 (c) 3 
509 (a) 

$8,750 .00 

47 

--- 

Grantmakers in Aging Inc. 

Farquhar, Carol A. 

7333 Paragon Rd, Suite 220 
Dayton, OH 45459 
To support the Annual Conference "The Future Is 
Here: A Window on Our Changing America" in 
Miami, Florida, m October 2004. 

Grantmakers In Health 
LeRoy, Lauren 
I 100 Connecticut Ave . N W. 
Suite 1200 
Washington, DC 20036 
To support the Grantmakers In Health Annual 
Meeting on Health Philanthropy to February 2004 to 
Florida 

Grantmakers In Health 
L .eRoy, Lauren 
1100 Connecticut Ave N W. 
Suite 1200 
Washington, DC 20036 
To renew TCWF's membership for 2004 and 
strengthen the effectiveness of health grantmaking 

2004-188 

2004-003 

2004-006 

$10,000 .00 
13663 

8/252004 

$20,000.00 
13351 

112612004 

$30,000.00 
13354 

l/26/2004 

$10,000 .00 

$20,00000 

$30,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509(a) 

$0.00 SO l (c) 3 
509 (a) 

n 
U 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Dabs Date 

Health Initiatives for Youth Inc . 
Beem,John 
235 Montgomery Street, Suite 430 
San Francisco, CA 94104 
To support the 4th Bay Area Adolescent Health 
Conference "Whole Body Whole Health Innovative 
Approaches to Building Adolescent Wellness" in 
Oakland m May 2004. 

2004-024 $10,00000 
13410 

3!258004 

$ 10,00000 $O 00 501 (c) 3 
509 (a) 
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Grantmakers In Health 
Backley, Mary 
1 100 Connecticut Ave N W , Since 1200 
Washington, DC 20036 
To support the Grantmakers In Health national 
conference, Health and Fiscal Policy What Every 
Fonder Should Know, m November 2004 in 
Washington DC 

Greater Long Beach Interfaith Community 
Organization 
Kennedy, Patrick 
5600 Linden Avenue 
Long Beach, CA 90805 
For core operating support to continue to build 
grassroots advocacy capacity to address the health 
care issues affecting the residents of low-income 
communities in Long Beach 

Group Health Cooperative of Puget Sound 
Rehrmann, Laura 
1730 Minor Ave, Suite 1520 
Seattle, WA 98 101 
To evaluate the sustatnability of three TCWF-funded 
initiatives (the Health Improvement Initiative, the 
Work and Health Initiative, and the Children and 
Youth Community Health Initiative) three years after 
TCWF funding for them ended 

2004-291 

2003B-112 

2004-149 

$10,00000 
13800 

ionsnooa 

$135,00000 

13314 
1/268004 

$635,000 .00 
13605 

7/262004 

$10,000 .00 

$135,00000 

$635,000 .00 

$0 .00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 

Advance Ruling Period 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

$100,00000 2004-072 Hispanss Organized for Political Equality -
California 
Tones, Helen 
634 S Spring St, Suite 920 
Los Angeles, CA 90014 
For core operating support to continue to train 
California Laltna leaders and mobilize members to 
advocate for programs and policies that increase 
access to quality health care 

13471 
4R6/2004 

509 (a) 

49 

Health Professions Education Foundation 
Smith, Angela L 
818 K St., Suite 210 
Sacramento, CA 95814 
To continue the Youth for Adolescent Pregnancy 
Prevention Award Program for the Teen Pregnancy 
Prevention Initiative. 

Health Professions Education Foundation 
Smith, Angela L 
818 K St, Suite 210 
Sacramento, CA 95814 
To continue the Youth for Adolescent Pregnancy 
Prevention Award Program for the Teen Pregnancy 
Prevention Initiative. 

Healthy Oakland 
Lankford, Raymond E 
366 Grand Ave , Suite 287 
Oakland, CA 94610 
To provide health information, prevention, screening 
and case management services for the 
African-American community in Oakland. 

2003-288 

2003-288 

2004-136 

$166,667 .00 
13437 

4/26/2004 

$166,666.00 
13711 

10!25/2004 

$100,000 00 
13594 

7/2612004 

$100,00000 

$166,667 .00 

$ 166,666.00 

$100,000 00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

so.oo 5o1 (c) 3 
Advance Ruling Period 

$0.00 501 (c) 3 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check 8 Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Dab Amount Amount Status Date Date 

Hispanics in Philanthropy 2004-295 
Campoamor, Diana 
88 Keamy Street, Suite # 1850 
San Francisco, CA 94 108 
To support an institutional membership to promote 
Latino leadership in philanthropy 

Huckleberry Youth Programs, Inc. 
Fisher, Bruce 
3310 Geary Boulevard 
San Francisco, CA 94118 
For core operating support to continue providing 
counseling services to homeless and runaway youth in 
San Francisco 

$150,00000 2004-132 $150,00000 
13590 

7/268004 

E0.00 509 (a) 
SOl (c) 3 

50 

Hispanics iv Philanthropy 2004-167 
Campoamor, Diana 
88 Kearny Street, Suite #1850 
San Francisco, CA 94108 
For core operating support to continue educating the 
health philanthropy community about the health needs 
and opportunities in the Latino community ($25, 000) 
and to support o retreat for Latino board members of 
philanthropic institutions ($10,000) . 

Hispanics in Philanthropy 2004-168 
Campoamor, Dana 
88 Keamy Street, Suite # 1850 
San Francisco, CA 94108 
For core operating support to continue educating the 
health philanthropy community about the health needs 
and opportunities in the Latino community. 

Hmoag National Development, Inc. 
Than, Bo 
1112 Sixteenth Street N W, Suite 110 
Washington, DC 20036 
To rapport an assessment of health programs and 
services m the Centre! Valley to more effectively 
address the health needs of Hmong immigrants. 

2004-179 

$35,000 .00 
13621 

7/2612004 

$10,000.00 
13622 

786/2004 

S15,000 .00 
13803 

10/25/2004 

$2,00000 
13632 

71262004 

$35,000.00 

$10,000 .00 

$15,00000 

$2,000 .00 

$0.00 501 (c) 3 
509 (a) 

$O 00 SOl (c) 3 
509 (a) 

so.oo 5o1 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Dabs Amount Amount Status Date Date 

10 Immaculate Heart Community 
Mann, Rose 
5515 Franklin Ave. 
Los Angeles, CA 90028 
To support two free health clinic programs one m 
October 2004 and one in March 2005, to provide 
health education, prevention, and treatment services 
for !ow-income and uninsured residents of BJythe 
Street and the surrounding community in Los Angeles. 

$5,000 .00 
13694 

9/2412004 

2004-203 $5,000.00 $0.00 501 (c) 3 
509 (a) 

51 

i.e . communications, LLC 
Kappe, Laurie 
785 Market Street, 16th Floor 
San Francisco, CA 94103 
To produce a statewide vtdeoconference to inform 
pokcymakers and opinion leaders about the state of 
youth violence and the heed for public investment in 
youth violence prevention programs 

i.e. communications, LLC 
Kappe, Laurie 
785 Market Street, 16th Floor 
San Francisco, CA 94103 
To produce a statewide videoconference to inform 
pohcymakers and opinion leaders about the state of 
youth violence and the need for public investment in 
youth violence prevention programs. 

Idyllwild HELP Center 
Wart, Liz 
26330 Highway 243 
PO Box 660 
Idy(Iwild, CA 92549-0660 
For core operating support for the health care 
assistance program to provide vouchers for health 
care services for low-income individuals residing in 
mountain communities in Riverside County 

2003B-140 

2004-082 

2004-232 

$450,00000 
13342 

1/26/2004 

$101,000 .00 
13480 

4/26/2004 

$ 100,000.00 
13747 

1025/2004 

$450,000 .00 

$101,00000 

$100,000 .00 

$0.00 

$0 00 

$0.00 501 (c) 3 
509 (a) 

40 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sehed. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Gate 

Imperial County Office of Education 2004-272 $140,000 .00 $140,000.00 $0.00 Government Tax 
Exempt Entity 

Anderson, John D 13784 
1398 Sperber Road 10252004 
El Centro, CA 92243 
For core operating support for the Migrant Education 
Program, which provides dental services to migrant 
jarmworkers and their families m the southeastern 
desert region of the state 

Independent Sector 2004-194 
Eby, Mananne 
1200 Eighteenth St., NW, Suite 200 
Washington, DC 20036 
To support the participation of California health 
foundations and health care organizations at the 24th 
Annual Conference in Chicago in November 2004 

$10,000 .00 $10,00000 $0.00 501 (c) 3 
13687 509(a) 

9/24/2004 

52 

Imperial County Work Training Center, 2003B-106 
Incorporated 
Delgado, Angela S 
210 Wake Avenue 
El Centro, CA 92244 
For core operating support to sustain the Linkages 
Program that serves older adult farmworkers and 
low-income seniors with disabilities. 

Independent Sector 2003B-033 
Seffnn, John R . 
1955 Clifton Road, N E 
Atlanta, GA 30329-4251 
For 2003-04 membership renewal to support the work 
with nonprofit health care organizations 

$150,000.00 $150,000 .00 $0 .00 501 (c) 3 

13309 509(a) 
112612004 

$12,500,00 S12,50000 $0.00 501 (c) 3 
13271 509 (a) 

ir9nooa 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sehed. Done 

Project Title Grant Number Paid Date Amount Amount Stator Date Data 

Independent Sector 2004-196 
Eby, Marianne 
1200 Eighteenth St, NW, Suite 200 
Washington, DC 20036 
For July 2004 to December 2004 membership renewal 
to support the work with nonprofit health care 
organizations. 

$140,000 .00 
13735 

10/25/2004 

Institute on Aging 

Wcrdegar, David 
3330 Geary Blvd., 3rd floor 
San Francisco, CA 94118 
For core operating support to sustain a 
comprehensive elder abuse prevention program in 
Sore Francisco 

2004-219 $140,000.00 $0.00 501 (c) 3 
509 (a) 

LJ 

53 

Indian Dispute Resolution Services, Inc. 
Habedeld, Steven 
1621 Executive Court 
Sacramento, CA 95864-2607 
To support the creation of an advocacy association to 
ensure that counties en Northern California are in 
compliance wrth federal legislation affecting 
American Indian youth in foster care. 

Inland Counties Health Systems Agency 
Foreman, Becky 
6296 River Quest Drive, Suite L 
Riverside, CA 92507 
To expand Par La Vtda, a lay health worker program 
that educates Latinos m the San Bernardtno County 
community of Adelanto about cardiovascular disease 
and breast and cervical cancer 

2004-150 

2004-244 

$6,250 .00 
13688 

9/242004 

$100,000.00 
13606 

7/26/2004 

$210,000.00 
13759 

ionsnooa 

$6,25000 

$100,000.00 

$210,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



54 

Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Dab Amount Amount Status Oats Date 

interAmerican College 2004-204 $130,000 .00 $130,00000 $0.00 501 (c) 3 

Mann, Reymundo 13720 509 (a) 
1627 Hoover Ave. 10/25/2004 
National City, CA 91950 
To develop a Bachelor of Science to Nursing program 
for bilingual students and nurses trained outside the 
United States. 

Interfaith Coalition [or Immigrant Rights 2004-154 $100,000.00 $100,000 .00 $0.00 501 (c) 3 
Canton-Self, Betty 13610 Advance Ruling Period 
965 Mission St , Suite 514 7/262004 
San Francisco, CA 94103 
For core operating support to strengthen the capacity 
of religious and immigrant communities to advocate 
for state acrd local policies that protect and increase 
access to health carejor immigrants. 

International Planned Parenthood Federation, 2004-285 E5,000 .00 $5,000.00 $0.00 SOl (c) 3 
Western Hemisphere Region, Inc. 

Martinet, Lorenzo 13794 509 (a) 
120 Wall Street, Floor 9 10/2512004 
New York, NY 10005-3902 
For core operating support to provide teenage 
pregnancy prevention and policy in California 

Iala Vista Youth Project, Inc . 2004-133 $90,000.00 $90,00000 $0.00 50( (c) 3 
Prendergast, Kimberly 13591 509 (a) 
6842 Phelps Rd 71262004 
Goleta, CA 93117.5540 
To continue providing bilingual counseling and case 
management in Isle Vista, Goleta and Santa Barbara. 

Jacobs Institute of Women's Health 2004-095 $25,00000 $25,000 .00 $0.00 SOI (c) 3 
Sheppard, Audrey 13485 509 (a) 
409 12th St., SW 4/26/2004 
Washington, DC 20024-2188 
For core operating support to provide research, 
information dissemination and advocacy to promote 
women's health issues 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check * Deduct Deduct Tax Sched . Done 

Project Title Grant Number Paid Daft Amount Amount Status Date Data 

Kalusugsn Community Services 2004-137 
Oades, Rizalino A . 
1419 East 8th Street 
National City, CA 91950 
For core operating support to sustain tine provision of 
preventive health services to the Filipino community 
in National City. 

$ 140,000.00 
13595 

726!2004 

$140,000 .00 so.oo 5o1 (c) 3 
509 (a) 

55 

John Muir-Mt. Diablo Community Health Fund 2004-048 
Caliendo, Grace 
1399 Ygnacto Valley Road 
Suite 36 
Walnut Creek, CA 94598 
For core operating support to sustain the healthy 
aging initiative to expand the role of nonprofit 
agencies to meet the needs of older adults in Contra 
Costa County 

Juma Ventures _ 2004-256 
Schorr, Jim 
131 Steusrt St ., Suite 201 
San Francisco, CA 94105 
For core operating support to sustain the provision of 
health education to youth workers to San Francisco. 

Justice Now 2004-245 
Shaylor, Cassandra 
1322 Webster Ave., Suite 2 10 
Oakland, CA 94612 
For core operating support to unprmr the health and 
wellness of women prisoners in California by 
expanding their access to health information and 
treatment. 

S 175,000 .00 
13448 

41262004 

$ 140,000.00 
14003 

11/24!2004 

$150,000 .00 
13760 

1orzsrzooa 

$175,00000 

$140,00000 

$150,000 00 

$O 00 501 (c) 3 
509(a) 

$O 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
Advance Ruling Period 

\I 



_---~, 

Payee Organization Amount Non- - Receipt ---
Request Primary Contact Check # Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Daft Amount Amount Status Dab Date 

KCET Community Television of Southern California 2004169 

Workman, Roger 
4401 Sunset Blvd . 
Los Angeles, CA 90027 
For core operating support to provide health 
education to Californians via television programs on 
KCET 

$12,500 .00 
13276 

1/26/2004 

2003B-041 $12,500 .00 Khamisa, Azim 
xnarnisa, .aim 
2550 Fifth Ave Suite 65 
Undeliverable, 
For the 2003 California Peace Prize Award which 
acknowledges the past violence prevention activities 
of this individual working to address the root causes 
of violence in his community 

$0.00 

56 

Karuk Tribe of California 20038-132 

Waddell, Thomas E 
PO Box 1148 
Happy Camp, CA 96039 
For core operating support for the Happy Camp 
Community Computer Center to sustain the provision 
of computer technology training services to Native 
American and non-Native youth in the Karuk 
Ancestral Territory as a health promotion strategy. 

Kern County Community Foundation 
Daniells, Noel E . 
1626 19th St , Suite 14 
Bakersfield, CA 93301-4329 
To support a regrantrng project providing funding to 
promote the health of low-income and underserved 
residents of rural Kern County 

2004-138 

$95,000.00 

13334 
1/2612004 

$10,000 .00 
13623 

7126/2004 

$150,000.00 
13596 

7/26/2004 

$95,000.00 

$10,000 .00 

$150,000.00 

$0 .00 Govcmmrnt Tax 
Exempt Entity 
Indian Tribe 

$0.00 501 (c) 3 
509 (a) 

so .oo 5o1 (c) 3 
Advance Ruling Period 



Payee Organization Amount Non- . Receipt . 
Request Primary Contact Check 0 Deduct Deduct Tax Sched. Done 
Project Title Grant Number Paid Daft Amount Amount Status Date pate 

$150,000.00 $150,000.00 
13455 

4/26/2004 

S150,000 .00 $150,000.00 

13310 
1126/2004 

$135,00000 $135,00000 

13466 
426/2004 

\J 

Kovno Communications, Inc. 
Goldsmith, Rick 
2600 Tenth Street, # 104 
Berkeley, CA 94710 
To support a film project about the Stanford Medical 
Youth Sciences Program to encourage low-income 
and underrepresented ethnic minority high school 
students to enter the health professions 

2004-177 $10,000 00 s10,000.00 
13630 

7R6f2004 

$o 00 soi (c) 3 
509 (a) 

57 

Kingsburg Hospital Foundation 
Ford, lames 
1200 Smith St 
Kingsburg,CA 93631 
For core operating support to sustain the Rural 
Health Clinic to provide primary and preventive 
health services to the uninsured and low-income 
residents o, j'Kingsburg and the surrounding rural 
communities in the San Joaqurn Valley 

Korean Health Education Information anti Research 
Center 

Park, Edward 
3727 W. 6th St Suite 410 
Los Angeles, CA 90020-5110 
For core operating support to sustain Adult Day 
Health Care services to residents in the Koreatown 
and South Bay areas of Los Angeles County 

Korean Immigrant Workers Advocates of Southern 
California 

Park, Danny 
3465 West Eight Street 
Los Angeles, CA 90005 
For core operating support to sultan the provision of 
health services for Korean immigrant workers in Los 
Angeles. 

2004-055 

2003B-107 

2004-066 

$0.00 501 (c) 3 
Advance Ruling Period 

$0.00 501 (c) 3 

509 (a) 

E0.00 501 (c) 3 

509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check k Deduct Deduct Tax Sched" Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

Larkin Street Youth Services 2004-051 

Welts, Denise 
1138 Sutter St 
San Francisco, CA 94109 
For core operating support to sustain and expand the 
Assertive Community Treatment trtltiatrve to provide 
mental health services to homeless and runaway youth 
m San Francisco 

Legal Community Against Violence 
Schiff; Sue Ann 
268 Bush St ., Suite 555 
San Francisco, CA 94104 
For core operating support to continue legal policy 
research and analysts, educational outreach and 
advocacy efforts to prevent gun violence to 
California. 

$0.00 509 (a) 
501 (c) 3 

2004-075 $90,00000 $90,000.00 
13508 

5!252004 

58 

Labor's Community Service Agency 2004-205 

Perez, Isabelle 
7859 Broadway 
Lemon Grove, CA 91945 
To support fire Healthy LINK program, which 
prepares San Diego's underemployed multiethnic 
citizens to meet rapidly changing health care 
workforce needs 

Legal Aid Society-Employment Law Center 
GraPf, Joan Messing 
600 Harrison Street, Suite 120 
San Francisco, CA 94107 
To support the Paid Family Leave Outreach 
Collaborative to educate working Californians and 
service providers on the new paid family leave 
benefits, as a health promotion strategy 

2004-271 

$200,000 .00 
13721 

10/25/2004 

$150,000.00 
13451 

4126/2004 

$100,000 .00 
13783 

ionsnooa 

$200,00000 

$150,000.00 

$100,00000 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

\.J 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Dab Date 

Legal Services of Northern California 2004-128 
Smith, Gary 
517 12th Street 
Sacramento, CA 95814 
For core operating support to sustain legal assistance 
on health-related matters for underserved seniors 
statewide 

$0.00 501 (c) 3 
509 (a) 

$25,00000 Los Angeles Free Clinic 
Land, Abbe 
8405 Beverly Blvd . 
Los Angeles, CA 90048 
For core operating support 1o provide medical, 
psychological and case management services for 
at-risk youth in Las Angeles through the High Risk 
Youth Program Endowment Fund 

$25,00000 
13624 

7/2612004 

2004-170 

59 

Los Angeles Commission on Assaults Against 
Women 

Giggans, Patricia O 
605 W Olympic Blvd , Suite 400 
Los Angeles, CA 90015 
For core operating support to sustain the provision of 
community-based youth violence prevention services 
:n the mid-San Fernando Valley 

The Los Angeles Eye Institute 
McCluro, Nicholas 
3737 Martin Luther King Jr. Blvd, #530 
Lynwood, CA 90262-3536 
To provide vision screening and health education 
related to vision care for school-aged children at the 
Kid City event in Los Angeles tie July 2004. 

2003B-101 

2004-192 

$140,000 .00 
13586 

7126/2004 

$150,00000 

13304 
1/26!2004 

$10,000.00 
13718 

toasnooa 

$140,00000 

$150,000 .00 

$10,000.00 

$0.00 501 (c) 3 
509 (a) 

$O 00 501 (c) 3 

509 (s) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt --
Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Gnat Number Paid Date Amount Amount Status Dale Gate 

Los Angeles Mission, Inc. 2004-233 
McNott, Marshall 
303 E 5th St. 
Los Angeles, CA 90013 
For core operating support to sustain the provision of 
health care services to underserved homeless 
individuals m the Skid Row area of Los Angeles 

Lutheran Social Services of Southern California 
Sharp, Loyal 
1611 Pine Ave . 
Long Beach, CA 90813 
For core operating support for Elders and Their 
Families . A Program of Care and Caregevrng for 
seniors and caregivers in the Long Beach area 

2003B-129 $75,00000 $75,000 .00 
13331 

1/26/2004 

$0.00 501 (c) 3 
509 (a) 

60 

Los Angeles Free Clinic 2004-279 
Land, Abbe 
8405 Beverly Blvd 
Los Angeles, CA 90048 
For core operating support to provide medical, 
psychological and case management services for 
at-risk youth in Los Angeles through the High Risk 
Youth Program Endowment Fund. 

Los Angeles Youth Network 
Gomez, Elizabeth M. 
1550 N Gower St 
Los Angeles, CA 90028 
To provide shelter, food, housing and counseling for 
120 obese, neglected and abandoned Los Angeles 
youth at the Gower Emergency Shelter 

Los Angeles Youth Network 
Gomez, Elizabeth M. 
1550 N Gower St 
Los Angeles, CA 90028 
For core operating support to provide health 
education and counseling to 25 homeless adolescents 
in Los Angeles 

2004-002 

2004-277 

$25,000.00 
13788 

10/25/2004 

$200,00000 
13748 

10/252004 

$30,000.00 
13350 

126!2004 

$5,00000 
13786 

10/2512004 

$25,000 .00 

$200,00000 

$30,000 .00 

$5,000 .00 

$0.00 501 (c) 3 
509 (a) 

$O 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

50.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sehed. Done 

Project Tide Grant Number Paid Date Amount Amount Status Dab Date 

M F Place Inc. 2004-O13 
Brmkman, David J. 
P O Box 3867 
Hollywood, CA 90078 
For core operating support to provide emergency 
services, case management and unduplicated health, 
education and therapeutic services to at-risk homeless 
youth m Los Angeles 

MEND 
Haver-Hill, Mananne 
13460 Van Nuys Blvd 
Pacoima, CA 91331 
For core operating support to provide health and 
dental services to low-income families in the San 
Ferna»do Valley 

2004-190 $20,000 .00 
13665 

8!25!2004 

$20,00000 $O 00 501 (c) 3 
509 (a) 

61 

-^, 

M F Place Inc . 
Brinkman, David J 
P.O Box 3867 
Hollywood, CA 90078 
For core operating support jot Healthy Friends, a 
health promotion and health care access program for 
homeless and high-risk youth en Los Angeles. 

Maternal and Child Health Access 
Kersey, Lynn 
I 111 West Sixth Street, Suite 400 
Los Angeles, CA 90017-1800 
For core operating support to continue advocacy 
efforts to preserve and improve stake and Los Angeles 
County health care programs jot low-income families, 
and to strengthen organizational infrastructure 

Medical Education Cooperation with Cuba 
Appelbaum, Dane 
1520 Clifton Rd ., Room 438 
Atlanta, GA 30322-4207 
To establish the Faculty Community Health 
Leadership Program in South Los Angeles. 

2004-052 

2004-155 

2004-056 

$25,000 .00 
13387 

2rzsnooa 

$ 100,000.00 
13452 

4126I2004 

$150,000 00 
13611 

7/2612004 

$150,000 .00 
13456 

4/26/2004 

$25,000.00 

$100,000 .00 

$150,000 .00 

$150,000 .00 

so.oo 5o1 (c) 3 
Advance Ruling Period 

$O 00 501 (c) 3 
Advance Ruling Period 

$O 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- -- Receipt --
Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Dab Amount Amount Status Date Dote 

E140,000.00 $140,000 .00 

13602 
786/2004 

$5,000 .00 $5,000.00 

13490 
486!2004 

2004-234 Mission Neighborhood Health Center 
Sandlin, Gladys 
240 Shotwell Street 
San Francisco, CA 94110 
For core operating support to continue to provide 
community-based, culturally relevant primary care 
health services to low-income uninsured and 
underinsured individuals in San Francisco 

$0.00 501 (c) 3 
509(a) 

$200,000 .00 $200,00000 
13749 

10/252004 

62 

Merced County Office of Education 

Andersen, Lee 
632 W . lath Street 
Merced, CA 95340 
To expand the health careers education and 
internship program at two high schools that serve 
low-income minority youth in Merced County. 

Mexican American Legal Defense end Educational 
Fund 
Remirez, Itafael 
National Office 
634 S . Spring Street, 11th Floor 
Los Angeles, CA 90014 
For core operating support to provide health 
education programs to Lannas in California. 

Mexican American Opportunity Foundation 
Castro, Martin 
972 S Goodnick Blvd . 
City of Commerce, CA 90022 
To provide five educational scholarships to increase 
the number of people of color in the health 
professions. 

2004-146 

2004-100 

2004-283 $5,000.00 
13792 

10/252004 

$5,000.00 

$0.00 Government Tax 
Exempt Entity 

$0.00 501 (c) 3 

509 (a) 

$0.00 501 (c) 3 
509 (a) 



1-1 

Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Sched. Done 
Project Title Grant Number Paid Date Amount Amount Status Date Date 

Mount Zion Health Fund 2004-157 
Lazarus, Ann 
3330 Geary Boulevard 
San Francisco, CA 94118 
For support to expand efforts to foster effective public 
polices that preserve and strengthen San Francisco's 
communety-based health and human services 

National Alliance [or Hispanic Health 
Hemandez, Inntar O . 
1501 Sixteenth Sweet, N W 
Washington, DC 20036-1401 
For 2004 National Alliance for Hispanic Health 
membership to improve the health and well-being of 
Hispanics 

$2,50000 
13425 

3/25/2004 

2004-092 S2,50000 $0.00 501 (c) 3 
509(a) 

63 

Mountain Health & Community Services, Inc. 
Shaplm, Judith A 
31115 Highway 94 
Campo, CA 91906 
For core operating support to sustain the provision of 
preventive health services to underserved women i» 
the Mountain Empire located in southeastern Sane 
Diego County . 

Mw San Antonio Community College Foundation 
Meyers, Karen 
1100 North Grand Ave . 
Walnut, CA 91789-1399 
For core operating support to increase the number of 
traditionally underrepresented registered nurses m 
the San Gabriel Valley 

NARAL Pro-Choice American Foundation 
Gallagher, Mary Jane 
1156 15th Street, NW Suite 700 
Washington, DC 20005 
To support participation of California organisations 
in the March far Freedom of Choice April 2004 in 
Washington, DC. 

2003B-078 

2003B-081 

2004120 

$65,000.00 
13613 

7126/2004 

$150,000 .00 
13281 

12612004 

$150,000.00 
13284 

1126f2004 

$10,000 00 
13546 

625/2004 

$65,000 .00 

$150,000.00 

$ 150,000.00 

$10,000 00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

s0.00 501 (o) 3 
509 (a) 

u 



,- 

Payee Organization Amount Non- - Receipt -
Request Primary Contact Cheek # Deduct Deduct Tax Sched. Done 
Project Title Grant Number Paid Date Amount Amour Status Data Date 

National Alliance for Hispanic Health 2004122 
Delgado,Jane 
1501 Sixteenth Sveet, N . W 
Washington, DC 20036-1401 
For core operating support to provide health policy 
research in California 

2004-016 National Committee for Responsive Philanthropy 
Cohen, Rick 
2001 S Street NW, Suite 620 
Washington, DC 20009 
For 2004 annual membership to support advocacy 
rights of nonprofit health organizations and health 
philanthropy's role in public policies . 

$1,200.00 
13389 

2ns/2ooa 

$1,200.00 $0.00 501 (c) 3 
509 (a) 

64 

National Asian Pacific American Legal Consortium 
Lee, Lucy M 
1140 Connecticut Ave., NW, Suite 1200 
Washington, DC 20036 
For core operating support to provide advocacy, 
training and briefings on improving health polecy for 
Californians. 

National College of District Attorneys 
Ballard, Becky 
University of South Carolina 
1600 Hampton St, suite 414 
Columbia, South Carolina 29208 
To support scholarship assistancefor California 
attendees at the 14th National Conference on 
Domestic Violence "Healing the Broken Spirit" in 
Anaheim in October and November 1004. 

2003B-141 

2004-185 

$5,000.00 
13548 

612512004 

$20,000.00 
13343 

1!26/2004 

$15,000 .00 
13661 

arzsrzooa 

$5,000.00 

S20,00000 

$15,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check * Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Dabs Amount Amount Stalin Date Date 

n 
LJ 

The National Network of Grantmakers 2004-029 
Dawson, Donya 
138 Court Street, #427 
Brooklyn, NY 11201 
For 2004 National Network of Grantmakers 
membership to support social and economicjustrce 
work among philanthropies 

$5,00000 $5,000.00 
13396 

212512004 

$O 00 501 (c) 3 
509 (a) 

65 

National Council on Crime & Delinquency Research 2004-021 
Center 
Knsberg, Barry 
1970 Broadway, Suite 500 
Oakland, CA 94312 
To conduct research and advocacy projects that 
educate poi:cymakers and opinion leaders about the 
negative health and mental health consequences of 
over-incarceration of women in California prisons. 

National Council on the Aging, Inc. 2004-104 
de Lorenzo, Nicolas L 
870 Market St ., Suite 785 
San Francisco, CA 94102 
To provide scholarships for 50ftont-line minority 
workers +n aging services organizations to attend the 
Joint Conference of the National Council on the 
Aging acrd the American Society on Aging in San 
Francisco in April 2004 

National Economic Development and Law Center 2004-098 
Clay, Roger A . 
2201 Broadway, Suite 815 
Oakland, CA 94612 
For core operating support to provide work and 
health programs nationwide 

$10,000.00 

13409 
3/25/2004 

$5,000 .00 
13511 

snsnooa 

$10,000.00 
13488 

4/26/2004 

$10,000 00 

55,000.00 

$10,000 00 

so.oo 5o1 (c) 3 

509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- -- Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

Neighborhood Funders Group 2004-184 
Mottola, Mane 
1301 Connecticut Ave, N W 
Suite 500 
Washington, DC 20036 
For 2004 membership to strengthen the stalls and 
knowledge of grantmking organizations to effectively 
address health issues affecting rural and urban 
neighborhoods to California. 

$1,60000 
13636 

7126/2004 

$1,60000 $0.00 501 (c) 3 
509 (a) 

The National Network of Grantmskers 2004-029 

Dawson, Donya 
138 Court Street, #427 
Brooklyn, NY 11201 
For 2004 National Network of Granimakers 
membership to support social and economic)ustice 
work among philanthropies 

The National Network of Grantmakers 2004-029 

Dawson, Donya 

138 Court Street, #427 
Brooklyn, NY 11201 
For 2004 National Network ojGrantmakers 
membership to support social and economicjustice 
work among philanthropies 

National Senior Citizens Law Center 2004-220 
King, Edward C 
3435 Wilshire Blvd, Suite 2860 
Los Angeles, CA 90010 
For core operating support to sustain long-term care 
advocacy programs. 

Natural Resources Defense Council, Inc. 2004-043 
Bemecke, Frances 
40 West 20 Street 
New York, NY 10011 
For core operating support 1o continue research, 
advocacy and education efforts to improve 
environmental health in California. 

($5,000 .00) 
13396 

8110/2004 

$5,000.00 
13655 

8/102004 

$150,000 .00 
13736 

101252004 

$150,000 .00 
13443 

4!2612004 

($5,000 .00) 

$5,00000 

$150,000.00 

$150,000 .00 

$0.00 501 (c) 3 
509 (a) 

$O 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$O 00 501 (c) 3 
509 (a) 

66 
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Project Title Grant Number Paid Date Amount Amount Status Date Date 

U 
Ocean Park Community Center 

Maceri, John 
1453 16th Street 
Santa Monks, CA 90404 
For core operating support to sustain the provision of 
counseling and therapeutic services for mentally ill 
homeless clients through (he Campion Counseling 
Center 

$150,000 .00 20038-102 $150,000 .00 
13305 

1/268004 

$0 00 501(c)3 
509 (a) 

67 

.-., -- 

New Kingdom Community Center 
Brady, Barbara 
7 101 Menlo Ave . 
Los Angeles, CA 90044 
To support Extended Hands, a food provider program 
for African-American and Latino children and 
families in South Los Angeles 

Northern California Gnntmakers 
Petsod, Daranee 
P O . Box 1100 
Sebastapol, CA 95476-1100 
For 2004 membership to address the health, 
education, employment and immigrant integration 
needs oJan increasingly diverse immigrant and 
refugee population m the Untied States. 

Northern California Grantmakers 
Smith, Rick 
625 Market Street, 15th Floor 
San Francisco, CA 94105 
For 2004 membership to enhance the effectiveness of 
philanthropy and strengthen the ties between health 
philanthropy and stakeholders to nonprofit 
organizations, government, business, media, 
academia and the public 

2004-026 

2004-031 

2004-032 

S5,00000 
13411 

3!25/2004 

$2,000.00 
13397 

2/258004 

$12,500 .00 
13415 

3/25/2004 

$5,000.00 

$2,000.00 

$12,500 .00 

$O 00 501 (c) 3 
Advance Ruling Period 

so.oo 5o1 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- -Receipt -
Request Primary Contact Check # Deduct Deduct Tax Sched. Done 
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Ogilvy Public Relations Worldwide 
Black, Christi W 
9 100 West Tower 6th Floor 
Beverly Hills, CA 90212 
To provide technical and logistics support for the 
2004 Teen Pregnancy Prevention Initiative 
Invitational Conference 

$50,000 .00 $50,000 .00 
13714 

ions/2ooa 

2003B-144 $0 00 

68 

Ogilvy Public Relations Worldwide 
Black, Christi W. 
9 100 West Tower 6th Floor 
Beverly HMIs, CA 90212 
For support to continue to develop and implement a 
strategic public education campaign to inform and 
educate policymakers, opinion leaders and the public 
about effective policies and interventions to prevent 
teen pregnancy. 

Ogiivy Public Relations Worldwide 
Black, Christi W 
9 100 West Tower 6th Floor 
Beverly Hills, CA 90212 
To provide technical and logistics support for the 
2004 Teen Pregnancy Prevention Initiative 
Invitational Conference . 

Ogilvy Public Relations Worldwide 
Black, Christi W 
9 100 West Tower 6th Floor 
Beverly Hills, CA 90212 
For support to continue to develop and implement a 
strategic public education campaign to inform and 
educate pohcynwkers, opinion leaders and the public 
about effective policies and interventions to prevent 
teen pregnancy. 

2002-380 

2003B-144 

2002-380 

$733,333 .00 
13273 

126/2004 

$50,000 .00 
13346 

1/262004 

$733,33400 
13579 

726/2004 

$733,333 .00 

$50,00000 

$733,334 .00 

$0.00 

$0 00 

$o .oo 
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Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

OMG Center for Collaborative Learning 2004-180 
Gutibrrez, Manuel 
1528 Walnut St , Suite 805 
Philadelphia, PA 19102 
To support the development of teaching material for 
the 2005 Evaluation Roundtable to support evaluation 
and effectiveness in philanthropy 

2003B-124 Operation Samahan Inc. 
San Juan, Joel H 
2835 C Highland Ave . 
National City, CA 91950 
For core operating support to continue to implement 
the culturally competent teen pregnancy prevention 
programs for high-risk Filipino, Southeast Asian and 
Latino teens in National City. 

$37,500 .00 
13326 

1/26/2004 

$0.00 501 (c) 3 
509 (a) 

$37,500 .00 

69 

Omega Boys Club of San Francisco 2004-239 
Marshall, Joseph E 
PO Box 884463 
San Francisco, CA 94188-4463 
For core operating support to continue to provide an 
after-school program that integrates academic 
enrichment, conflict resolution and mentorrng jor 
youth m San Francisco as a violence prevention 
strategy 

One 2 One Mentors 
Morken, Rhonda 
PO Box 1461 
Victorville, CA 92393 
For core operating support to continue providing 
educational workshops and mentortng services to 
a1-risk youth to Vrctorvrlle, Apple Valley, Adelanto 
and Hesperra, as a violence prevention strategy 

2004-141 

$150,000 .00 
13754 

10/25/2004 

$15,000.00 
13633 

7/26/2004 

$150,000.00 
13599 

7n6rzooa 

$150,000.00 

$15,000 .00 

$150,00000 

$0.00 509 (a) 
501 (c) 3 

$O 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
Advance Ruling Period 

n 
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$5,000 00 
13510 

5/25!2004 

Pacific Asian Consortium in Employment 
Doi, Kerry 
900 Wilshire Blvd, Suite 700 
Los Angeles, CA 90017 
To support the PACE-Setter Awards in Los Angeles in 
May 1004, to honor Asian American leaders in the 
nonprofit sector. 

2004-094 $5,000 .00 $O 00 501 (c) 3 
509 (a) 

70 

Operation Samshan Inc. 
San Juan, Joel H. 
2835 C Highland Ave 
National City, CA 91950 
For core operating support to continue to implement 
the culturally competent teen pregnancy prevention 
programs for high-risk Filipino, Southeast Asian and 
Latino teens in National Cn~K 

Ortiz, Anthony 
OtUz, Anthony 
California Outreach 
2029 Alum Rock Ave . 
San Jose, CA 95116 
For the 2004 California Peace Prize, which 
acknowledges the past violence prevention activities 
of this individual working 1o address the root causes 
of violence in his community 

P.F. Brew Foundation 
LePore, Steve 
184 S . Bimini Place 
Los Angeles, CA 90004 
For core operating support to sustain the provision of 
access to computer technology, job preparation and 
placement services for low-income youth and adults en 
Los Angeles as a health promotion strategy 

20038-124 

2004-275 

2003B-133 

$37,500.00 
13583 

7/26!2004 

$12,500 .00 
14007 

11/24/2004 

$100,000.00 
13335 

1/26/2004 

$37,500 .00 

$12,500 .00 

$100,000.00 

$O 00 SOl (c) 3 
509 (a) 

$0 00 

$O 00 501 (c) 3 
509 (a) 
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Pacific Institute for Community Organizations 2004-101 $5,000.00 $5,000.00 $0.00 501 (c) 3 

Baumann, John A 13491 509 (s) 

171 Santa Rosa Avenue 4/268004 

Oakland, CA 94610-1316 
For core operating support to provide health care in 
California. 

Pacific Institute for Studies to Development, 2004-044 $135,00000 $135,00000 $0.00 501 (c) 3 
Environment, and Security 

Gleick, Peter 13444 509 ($) 

654 13th St 4262004 
Preservation Park 
Oakland, CA 94612 
For core operating support to continue efforts to 
reduce environmental pollution, build local 
leadership and provide environmental health 
education in North Richmond and West Oakland 

Pacific News Service 2004-280 $100,000.00 $100,00000 $0.00 501 (c) 3 
Close, Sandy 13789 509 (a) 
275 9th St, 3rd Floor 10/25/2004 
San Francisco, CA 94103 
To conduct polls on key health issues facing 
California's ethnic communities 

Pacoima Beautiful 2004-045 $135,00000 $135,000.00 S0 00 501 (c) 3 
Grossman, Marlene 13445 Advance Ruling Period 
11243 Glenoaks Blvd., Suite 3 426/2004 
Pacoima, CA 91331 
For core operating support to continue to educate and 
empower residents to address environmental health 
hazards to and around Pacoema homes to the 
Northeast San Fernando Valley. 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check 0 Deduct Deduct Tax Schad . Done 
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0 

$150,00000 
13282 

1/26/2004 

2003B-079 Pediatric and Family Medical Center 
Coan, Carl E 
1530 South Olive Street 
Los Angeles, CA 90015 
For core operating support to sustain the provision of 
preventive health services to women and girls in 
Central Los Angeles 

$150,00000 $0 00 501 (c) 3 
509 (a) 

72 

Panorama Baptist Church 

Polite, John Wesley 

8767 Woodman Ave. 
Arleta, CA 91331-6597 
To support the creation ofa ministry partnership to 
provide health promotion and support servicesfor 
low-income residents ofan affordable housing 
complex in the San Fernando Valley. 

Pasadena Hospital Association LTD 
Ralph, Stephen A 
100 W California Blvd 
Pasadena, CA 91105 
For core operating support to sustain health 
promotion and case management servicesfor seniors 
in the San Gabriel Valley area of Los Angeles County 

Pasadena-Foothill Valley YWCA 
Altman, Judy 
1200 North Fair Oaks Avenue 
Pasadena, CA 91103 
To support a health promotion and teen pregnancy 
prevention after-school programfor adolescent girls 
in northwest Pasadena. 

Pasadena-Foothill Valley YWCA 
Altman, Judy 
1200 North Fair Oaks Avenue 
Pasadena, CA 91103 
For core operating support to sustain an after-school 
violence prevention program serving at-risk girls in 
Pasadena and Altadena 

2004-301 

2004-129 

2004-102 

2004-240 

$15,000.00 
14032 

12/23/2004 

$120,000 .00 
13587 

7/26/2004 

$5,000.00 
13492 

4/26/2004 

$100,000.00 
13755 

10/25/2004 

$15,000.00 

$120,00000 

$5,00000 

$100,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- - Receipt -
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Project Title Grant Number Paid Date Amount Amount Status Date Date 

0 
Pesticide Action Network North America Regional 
Center 

Scholl-Buckwald, Steve 

49 Powell St, Suite 500 
San Francisco, CA 94102 
For core operating support to sustain the project, 
Californiansfor Pesticide Reform, to educate the 
public andpolicymakers on the harmful health effects 
ofpesticides and promote the use ofsustainable pest 
control solutions. 

2004-210 $150,00000 

13726 
10/25/2004 

509 (a) 

73 

Peninsula Interfaith Action 
Mann, David L 
1336 Arroyo Ave 
San Carlos, CA 94070 
To support advocacy efforts to preserve Medi-Cal 
servicesfor low-income residents of San Mateo 
County, and train congregation members to organize 
in their communities to advocate for preserving 
access to health care services. 

People Acting In Community Together, Inc . 
Hammer, Matt 
1100 Shasta Avenue 
San Jose, CA 95126 
For supportfor the on-going organizing efforts to 
ensure that Santa Clara County's Children's Health 
Initiative reaches the goal of 100 percent coveragefor 
all low-income children in the county. 

People Reaching Out, Inc. 
Anderson, Staci 
5299 Auburn Blvd 
Sacramento, CA 95841 
To support the expansion of an after-school peer 
education violence prevention programfor at-risk 
youth in the Sacramento area. 

2004-038 

2003B-1 13 

2004-241 

$10,000.00 
13419 

3/25/2004 

$150,000 .00 
13315 

1/26/2004 

$150,000 .00 
13756 

10/25/2004 

$150,000.00 

$10,000.00 

$150,000 .00 

$150,00000 

$O.DO 501 (c) 3 
509 (a) 

$0 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 

0 
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Philanthropic Ventures Foundation 2004-088 $5,000.00 $5,000 .00 $0.00 501 (c) 3 
Walsk Moria 13483 509 (a) 
1222 Preservation Park Way 4/26/2004 
Oakland, CA 94612-1201 
To support the 4th Annual Young Women's Health 
Conference in San Francisco in March 2004. 

Grantmaker Forum on Community & National 2004-302 $1,000 .00 Sl,D00 00 $0 00 501 (c) 3 
Service 

Blair, Jill 14012 Advance Ruling Period 
2560 9th Street 11124/2004 
Suite 113 
Berkeley, CA 947 10 
For 2004 membership to inspire interest, 
understanding and investment in civic engagement in 
health philanthropy 

Philanthropy Roundtable 2004-114 $5,00000 $5,000 .00 $0.00 501 (c) 3 
Meyerson, Adam 13517 509 (a) 
1 1 50 17th St NW, Suite 503 5/25/2004 
Washington, DC 20036 
For 2004 membership to supportprograms that 
address salientphilanthropic topics and the 
publication of "Philanthropy" magazine. 

Philliber Research Associates 2003B-122 $321,66700 $321,667 .00 $0.00 
Philliber, Susan 13324 
16 Main Street 1/26/2004 
Accord, NY 12404 
To evaluate the final phase of the Teen Pregnancy 
Prevention Initiative . 

Philliber Research Associates 2003B-122 $321,667 .00 $321,667 .00 $0.00 
Philliber, Susan 13581 
16 Main Street 7/26/2004 
Accord, NY 12404 
To evaluate the final phase of the Teen Pregnancy 
Prevention Initiative 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

Pioneer Home Health Care, Inc. 2004-130 
West~ Patricia D 
162 East Line Street 
Bishop, CA 93514 
For core operating support to sustain the provision of 
home health care for older adults living in the 
underserved communities of the Eastern Sierra in Inyo 
and Mono Counties 

is 

Planned Parenthood - Orange and San Bernardino 
Counties, Inc. 
Dunn, Jon 
700 South Tustin Street 
Orange, CA 92866-3403 
For core operating support to strengthen 
organizational infrastructure within San Bernardino 
County by developing local relationships with 
community organizations and donors as a health 
promotion strategv 

$175,000.00 2004-247 

13762 
10/25/2004 

509 (a) 

75 

Physicians for Social Responsibility, Inc. 200313-095 
Parfrey, Jonathan 
3250 Wilshire Blvd ., Suite 1400 
Los Angeles, CA 90010 
For core operating support to strengthen efforts to 
increase knowledge of environmental health issues 
within the medical andpublic health communities and 
promote specific public policy measures to reduce 
exposures to toxicants 

Planned Parenthood of San Diego and Riverside 
Counties 

Salo, Mark 
1075 Camino del Rio South, Suite 200 
San Diego, CA 92108 
For core operating support to continue the 
Promotores Pro Saludprogram, which provides 
health education and clinic services to migrant 
farmworkers and theirfamilies in the Coachella 
Valley. 

2004-257 

$135,000 .00 
13298 

1/26/2004 

$120,000.00 
13599 

7/26/2004 

$150,000 .00 

13771 
10/25/2004 

$175,000.00 

$135,000.00 

$120,000 .00 

$150,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0 .00 501 (c) 3 

509 (a) 

$0 .00 501 (c) 3 

0 



Payee Organization Amount Non- - Receipt -
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PolicyLink 2004-171 $10,000.00 $10,000 .00 $0.00 501 (c) 3 
Braun, Joan Catherine 13625 509 (a) 
101 Broadway 7/26/2004 
Oakland, CA 94607 
For core operating support to research the 
implication ofa communityframeworkfor new policy 
andprogram strategies to eliminate racial and ethnic 
health disparities in California. 

0 

Proteus, Inc. 2004-258 
McCann, Michael E. 
1830 N Dinuba Blvd 
Visalia, CA 93291 
To provide prevention education on pesticide safety 
and heat stress tofarmworkers in the Central Valley 

$150,000.00 $150,000.00 
13772 

10125/2004 

$0.00 501 (c) 3 
509 (a) 

PolicyLink 2004-304 
Braun, Joan Cathenne 
101 Broadway 
Oakland, CA 94607 
To support California participants in the Advancing 
Regional Equity Summit 11 in Philadelphia in May 
2005, to discuss the health and well being of 
law-income people and communities ofcolor 

Prevention Institute 2004-158 
Cohen, Larry 
265 - 29th Street 
Oakland, CA 94611 
To support the development ofa countywide violence 
prevention strategvfor Alameda County. 

Project YES 2004-393 
Howe, Michael M . 
De Domenico Building 
200 Frank H . Ogawa Plaza 
Oakland, CA 94612 
For core operating support to provide youth 
development services in Oakland 

$10,00000 
14034 

12/23/2004 

$150,000.00 
13614 

7/26/2004 

S75,000.00 
14037 

12/23/2004 

$10,00000 

$150,00000 

$75,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

76 
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Public Health Foundation Enterprises, Inc. 
Solomon, Gerald R. 
13200 Crossroads Parkway North 
Suite 135 
City of Industry, CA 91746 
To support the Converting Public Health Challenges 
into Accomplishments conference in March 2004 in 
Alhambra 

$5,000.00 
13537 

6/25/2004 

2004-090 $5,000 .00 $0.00 501 (c) 3 
509 (a) 
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Proyecto Pastoral 
Buelna, Gabriel 
135 N . Mission Rd . 
Los Angeles, CA 90033 
To support a women's health and health leadership 
program to assist the underserved Bcyle Heights 
community in East Los Angeles 

Public Allies, Inc. 
Tayag, Irene 
2520 W . 6th St, Suite 101 
Los Angeles, CA 90057 
To provide leadership development activities and 
internshipsfor program participants in health service 
projects and organizations 

Public Health Foundation Enterprises, Inc . 
Solomon, Gerald R. 
13200 Crossroads Parkway North 
Suite 135 
City of Industry, CA 91746 
For core operating support to sustain the provision of 
health education, health insurance enrollment 
assistance, and information and referral services to 
low-wage and uninsured workers. 

2004-037 

2004-057 

200313-096 

$10,000.00 
13419 

3/25/2004 

$140,00000 
13457 

4/26/2004 

$150,00000 
13299 

1/26/2004 

$10,000.00 

$140,000.00 

$150,00000 

$0 00 501 (c) 3 
509(a) 

$0 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 



Payee Organization Amount Non- Receipt -
Request Primary Contact Check # Deduct Deduct Tax Schad . Done 

Project Title Grant Number Paid Daft Amount Amount Status Date Date 

Public Health Institute 2003B-125 $43,750 .00 $43,750.00 $0.00 501 (c) 3 
Ashcroft, Evelyn A, 13327 509 (a) 
5 5 5 12th St , I Oth Floor 1/26/2004 
Oakland, CA 94607-4046 
To continue support of the California Comparative 
Teen Birthrate Policy Study 

Public Health Institute 2003B-138 $146,000.00 $146,000 .00 $0.00 501 (c) 3 

Clem, Carol 13340 509 (a) 

555 12th St., 10th Floor 1/26/2004 
Oakland, CA 94607-4046 
To convene grantees to promote networking and share 
best practicesfor increasing diversity in the health 
professions. 

Public Health Institute 2004-078 $1,000,000 .00 $1,000,000 00 $0.00 501 (c) 3 
Ashcrok Evelyn A 13476 509 (a) 
5 5 5 12th St., I Oth Floor 4/26/2004 
Oakland, CA 94607-4046 
To implement a technical support programfor TCWF 
grantees that enhances organizational development 
through one-on-one technical assistance, consultant 
services and conferences 

Public Health Institute 2003B-1.25 $43,750 .00 $43,750.00 $0.00 501 (c) 3 
Ashcrot Evelyn A. 13594 509 (a) 
555 12th St , loth Floor 7/26/2004 
Oakland, CA 94607-4046 
To continue support of the California Comparative 
Teen Birthrate Policy Study 

Public Health Institute 2004-163 $85,00000 $85,000.00 $0.00 501 (c) 3 
Clem, Carol 13617 509 (a) 
5 5 5 12th St., I Oth Floor 7/26/2004 
Oakland, CA 946074046 
To provide logistics supportfor TCWFs annual state 
health advocates retreat. 

78 
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0 
Rall-Volution 2004-284 
Simon, Mary 
1120 SW 5th Avenue, Suite 800 

Portland, OR 97204 

To provide 10 scholarships to California grassroots 
community and nonprofit leaders to attend a 
cotIference in September 2004 in Los Angeles 

focusing on the health aspects ofpublic 
transportation and urban developmentfor healthier 
lifestyles. 

$5,00000 $5,000.00 
13793 

10/25/2004 

$0.00 501 (c) 3 
Advance Ruling Period 

79 

Public Health Institute 2004-165 

Bolante, Liza 

1700 Tribute Road, Suite 100 
Sacramento, CA 95815-4402 
To create a planfor the utilization ofemerging 
technology to strengthen community leaders in 
women's health in California 

Public Health Institute 2004-213 
Hafey, Joseph M 
555 12th St ., 10th Floor 
Oakland, CA 94607-4046 
For core operating supportfor the Regional Asthma 
Management and Prevention Initiative to continue to 
organize andfacilitate asthma prevention efforts and 
serve as a clearinghouse of informationfor asthma 
coalitions 

Public Health Institute 2004-264 
Clem, Carol 
555 12th St , 10th Floor 
Oakland, CA 94607-4046 
To develop and disseminate a planning brieffor 
policymakers who make decisions and resource 
allocations that impact the health and quality of life oj 
seniors 

$70,000.00 
13619 

7/26/2004 

$145,000 .00 
13729 

10/25/2004 

$120,000.00 
13776 

10/25/2004 

$70,00000 

$145,000 .00 

$120,00000 

$0.00 501 (c) 3 
509 (a) 

$0 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

0 
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Regents of the University of California, Berkeley 2004-014 
Gates, Patricia 
Sponsored Projects Office 
336 Sproul Hall #5940 
Berkeley, CA 94720-5940 
To support the Public Health Heroes Award in 
Oakland in March 2004, as a way to honor 
individuals work to improve the public health 

$2,500 .00 
0 

$2,50000 
13407 

3/25/2004 

$0.00 501 (c) 3 
509 (a) 

80 

RAND Corporation 2004-266 
Shelby, Joanne 
1700 Main St . 
PO Box 2138 
Santa Monica, CA 90407-2138 
To conduct research on mental health service models 
for youth and disseminate results to service providers, 
pohcymakers and other stakeholders. 

Red Sea Social Services, Inc. 2003B-080 

Beshir, Mohammed J 

PO Box 2220 
2545 W. Broadway, Suite 103 
Anaheim, CA 92814 
For core operating support to sustain the provision of 
outreach and health education to East African women 
in Orange County 

Redwood Children's Services, Inc. 2004-083 
Schmeder, Camille 
1201 Talmage Rd . 
Ukiah, CA 95482 
For core operating support to enhance organizzational 
capacity to improve mental health service delrveryfor 
foster care youth in Lake and Mendocino Counties 

$100,0m.00 
13778 

10/25/2004 

$90,000 .00 
13283 

t/2612004 

$25,00000 
13481 

4/26/2004 

$100,000.00 

$90,00000 

$25,00000 

SO 00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
Advance Ruling Penod 

$0 00 501 (c) 3 
509 (a) 

0 
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Request Primary Contact Check 0 Deduct Deduct Tax Schad. Dons, 
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0 Regents of the University of California, Davis 
Jones, Andrew 
Sponsored Programs 
118 Everson Hall 
One Sheilds Ave 
Davis, CA 95616 
For core operating supportfor the Consortium of 
Student-Run Clinics to continue to provide preventive 
health services atfive clinics in Sacramento 

2004-230 $200,000 .00 
13745 

10/25/2004 

$0.00 Converted $200,00000 

81 

Regents of the University of California, Berkeley 

Gates, Patricia 
Sponsored Projects Office 
336 Sproul Hall #5940 
Berkeley, CA 94720-5940 
To increase interest in the health professions and the 
ability to pursue training in health professions 
schools among high school students in the BayArea 

Regents of the University of California, Berkeley 
Gates, Patricia 
Sponsored Projects Office 
336 Sproul Hall #5940 
Berkeley, CA 94720-5940 
To support the development of a planfor a 
longitudinal research studyfollowing older 
adolescents to adulthood in California's publicly 
funded mental health services 

Regents of the University of California, Berkeley 
Kim, Jannet 
Sponsored Projects Office 
336 Sproul Hall #5940 
Berkeley, CA 94720-5940 
To support a program to identify andprovide 
technical assistance to senior volunteers working in 
healthy aging 

2004-126 

2004-162 

2004-265 

$50,00000 
13656 

8/25/2004 

$40,000.00 
13686 

9/24/2004 

$175,000 .00 
13777 

10/25/2004 

$50,000 .00 

$40,00000 

S175,000 .00 

$0 00 501 (c) 3 
509(a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

0 



Payee Organization Amount Now - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Schad . Done 
Project Title Grant Number Paid Daft Amount Amount Status Date Date 

0 

2003B-090 Regents of the University of California, San 
Francisco 

Kaiser, Joan 
UCSF Office of Research Administration 
3333 California St, Suite 315, Box 0962 
San Francisco, CA 94118 
For core operating support to sustain the provision of 
culturally appropriate health education, medical 
treatment and prevention services to low-wage 
workers in,41ameda County 

$135,00000 

13293 
1/26/2004 

509 (a) 

82 

Regents of the University of California, Los Angeles 

Conn, Maya 

Office of Contract & Grant Administration 
10920 Wilshire Blvd . # 1200 
Los Angeles, CA 90024-1406 
For core operating supportfor ongoing research and 
policy analysis on the status of the uninsured in 
California 

Regents of the University of California, Los Angeles 
Castro-Oistad, Kenneth 
Office of Contract and Grant Administration 
10920 Wilshire Blvd, Ste. 1200 
Los Angeles, CA 90024 
To support a conference in June 2004 to promote 
crvic engagement among Latino immigrants in 
Southern California to address access to healthy 
workplaces and supportfor the health and welfare of 
immigrantyouth 

Regents of the University of California, Los Angeles 
Dhillon, Goody 
UCLA Sponsored Research Office 
P.0 Box 951406 
Los Angeles, CA 90095-1406 
To develop and lead courses about Latino health and 
the health professionsfor disadvantaged and 
underrepresented minority students atfive community 
colleges in California. 

2003B-110 

2004-103 

2004-144 

$150,000 .00 
13385 

2/25/2004 

$40,000.00 
13493 

4/26/2004 

$200,000.00 
13658 

8125/2004 

$135,00000 

$150,000.00 

$40,000 .00 

$200,000 .00 

$0.00 501 (c) 3 
509 (a) 

$0 .00 501 (c) 3 
509 (a) 

$0 00 501 (c) 3 
509 (a) 

$0 00 501 (c) 3 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Daft 

0 

$30,000.00 
13540 

6/25/2004 

2004-113 Regents of the University of California, Santa Cruz 
Wcgmuller, Kaz 
Office of Sponsored Projects 
Room 263, Social Sciences Bldg H 
1156 High Street 
Santa Cniz, CA 95064 
To support a research project assessing language 
access and interpreting services and its impact on the 
delivery of health services to indigenous non-Spanish-
speaking Mexican migrants in California 

$0.00 50 1 (c) 3 
509 (a) 

$30,000.00 

83 

Regents of the University of California, San 
Francisco 

Pendergast, W . David 
Office of Research Affairs 
3333 California Street, Suite 315 
San Francisco, CA 94143-0962 
For core operating supportfor theDental Career 
Program to provide disadvantaged and minority 
students in the Bay Area with academic enrichment, 
career exposure andpreparationfor dental school 

Regents of the University of California, San 
Francisco 
Kaiser, Joan 
UCSF Office of Research Administration 
3333 California St., Suite 315, Box 0962 
San Francisco, CA 94118 
For core operating supportfor the postbaccalaureate 
program, which assists California studentsfrom 
disadvantaged backgrounds in gaining admittance to 
medical school 

Regents of the University of California, San 
Francisco 
Kaiser, Joan 
UCSF Office of Research Administration 
3333 California St., Suite 315, Box 0962 
San Francisco, CA 94118 
For core operating supportfor New Generation 
Health Center, a reproductive health chntcfor 
high-risk teens andyoung women in San Francisco 

2004-148 

2004-262 

2004-246 

$100,000 .00 

13604 
7/26/2004 

$240,000 .00 

13774 
10/25/2004 

$210,000.00 

13761 
10/26/2004 

$100,000.00 

$240,000 .00 

$210,00000 

$0 .00 501 (c) 3 

509 (a) 

$0.00 501 (c) 3 

509 (a) 

$0.00 501 (c) 3 

509 (a) 

0 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check 0 Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

Regional Congregations & Neighborhood 2004-156 
Organizations Training Center 

Williams, Eugene 
738 E. 92nd St 
Los Angeles, CA 90002 
To develop aframeworkfor a coordinated response to 
the public health challenges ofprisoner re-entry in 
Los Angeles County 

0 

2004-226 $150,00000 $150,000.00 
13741 

10/25/2004 

Sacramento Loaves and Fishes 
Brown, Tim 
P 0 Box 2161 
Sacramento, CA 95812 
For core operating support to continue providing 
treatment and shelter servicesfor chronically 
homeless and mentally ill women in Sacramento . 

$0 00 501 (c) 3 
509 (a) 

84 

Riverside Community Health Foundation 
Anderson, Dan 
4445-A Magnolia Avenue 
Riverside, CA 92501 
To provide pediatric dental care servicesfor 
low-income children in Riverside County 

Rockefeller Family Fund, Inc . 
Wasserman, Lee 
437 Madison Ave 
New York, NY 10022 
For 2004 membership to provide professional 
development and aforumfor best praclicesfor grants 
management. 

The Rp Group, Inc . 
Robles, Harriett 
c/o Denise Wilkerson 
2017 "0" Street 
Sacramento, CA 95814 
To document and disseminate replicable programs in 
California community colleges that increase diversity 
in the health professions 

2004-235 

2004-025 

200313-126 

$145,000 .00 

13612 
7/26/2004 

$175,000.00 
13750 

10/25/2004 

$2,000 .00 
13395 

2/25/2004 

$100,00000 
13328 

1/26/2004 

S145,000 .00 

$175,000 .00 

$2,000.00 

$100,00000 

$0.00 501 (c) 3 

Advance Ruling Period 

$0 00 501 (c) 3 
509(s) 

$0.00 501 (c) 3 
509(a) 

$0 00 501 (c) 3 
509 (a) 

0 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Sched. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Daft 

Salvation Army, San Fernando Valley Corps 2004-181 
Souza, Carlos 
14917 Victory Blvd . 
Van Nuys, CA 91407-3426 
To support an after-school, community-based violence 
prevention programfor at-risk youth in the San 
Fernando Valley. 

0 

San Diego Grantmakers 
Holdaway, Julie 
4270 Executive Square, Suite 200 
La Jolla, CA 9203 7 
For 2004 membership renewal to provide resources, 
education, training and support to a network of 
granimakers to promote philanthropy in San Diego. 

2004-008 $5,00000 
13356 

1/26/2004 

$0.00 501 (c) 3 
509 (a) 

$5,000.00 

85 

SAGE Project, Inc. 2004-248 
GarcM Shannon 
1385 Mission Street, Suite 300 
San Francisco, CA 94112 
For core operating support to maintain services to 
girls and women who have been victims of trafficking, 
sexual exploitation and violence in the Bay Area. 

Salud Para La Gentc, Inc. 2004-058 

Viveros, Arcadio 
PO Box 1750 
Watsonville, CA 95077-1750 
For core operating support to sustain the provision of 
primary andpreventive health services to the 
uninsured and low-income residents ofthe Pajaro 
Valley in Santa Cruz and North Monterey Counties 

San Diego Organizing Project 
Gut Stephanie 
4305 University Ave, Suite 545 
San Diego, CA 92 t 05-1601 
For core operating support to strengthen the 
grassroots capacity to advocate for access to 
affordable health care in San Diego County. 

2003B-1 14 

$200,000 .00 
13763 

10/25/2004 

$110,00000 
13458 

4/26/2004 

$40,000 .00 

13634 
7/26/2004 

$150,00000 
13316 

1/26/2004 

$200,000.00 

$110,000 .00 

$40,000.00 

$150,000.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0 00 501 (c) 3 
509 (a) 

0 
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Pay" Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

San Diego Grantmakers 2004-303 $10,000.00 $10,00000 SO.00 501 (c) 3 

Holdaway, Julie 14033 509 (a) 

4270 Executive Square, Suite 200 12/23/2004 

La Jolla, CA 92037 
To support the nation-wide Council on Foundations 
conferencefor grantmakers in April 2005 in San 
Diego. 

San Francisco Community Clinic Consortium 2003B-121 $250,000-00 $250,000.00 $0.00 50 1 (c) 3 

Gressman, John 13323 509 (a) 
IS 50 Bryant Street 1/26/2004 
Suite 450 
San Francisco, CA 94103 
For core operating support to strengthen 
infrastructure and sustain the provision ofprimary 
andpreventive health services by member clinics. 

San Francisco Bar Association Volunteer Legal 2003B-103 $150,000 .00 $150,0()0 .00 $0.00 501 (c) 3 
Services Program 
Neiman, Tanya 13306 509 (a) 
465 California St, Suite 1100 1/2612004 
San Francisco, CA 94104 
For core operating support to sustain and expand San 
Francisco's Homeless Advocacy Project collaboration 
with homeless service providers. 

San Francisco Community College District 2003M82 $150,000.00 $150,000.00 $0.00 Goverriment Tax 
Exempt Entity 

Gabriner, Robert S . 13285 
50 Phelan Ave, C306 1/26/2004 
San Francisco, CA 94112 
To increase the English proficiency of immigrant 
health professionals as they re-enter the health 
workforce in the Bay Area 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Schad. Done 
Project Title Grant Number Paid Dab Amount Amount Status Daft Date 

$20,00000 $20,00000 

13347 
1/26/2004 

$5,000 .00 $5,000.00 

13512 
5/25/2004 

Santa Anita Family YMCA 
Parnell, Kathy 
501 S. Mountain Ave 
Monrovia, CA 91016 
For core operating support to continue to provide 
specialized health andfitness servicesfor low-mcome 
older adults Irving in the San Gabriel Valley 

2004-049 $120,000 .00 
13449 

4/26/2004 

$120,000.00 $0 00 501 (c) 3 

87 

San Francisco Foundation Community Initiative 
Funds 
Barlow, David S. 
225 Bush Street, #500 
San Francisco, CA 94104 
To support the participation of California health 
organizations at the Pilot to Policy Conference in Los 
Angeles in February 2004 

San Francisco Foundation Community Initiative 
Funds 
Barlow, David S. 

225 Bush Street, #500 
San Francisco, CA 94104 
To support the participation of 19 Foundation 
representatives at the Foundation Consortiumfor 
Children and Youth Retreat in April 2004. 

San Francisco State University Foundation, Inc. 

Clopton, Karen 

PO Box 320160 
San Francisco, CA 94132-0160 
To prepare underrepresented minority nurses in San 
Franciscofor acceptance into doctoral programs in 
nursing. 

2003B-145 

2004-105 

2004-206 $210,000 .00 
13722 

10125/2004 

$210,000.00 

so 00 509 (a) 

501 (c) 3 

$0.00 509 (a) 

501 (c) 3 

$0.00 501 (c) 3 
509 (a) 

0 



Payee Organization 
Request Primary Contact 

Project Title 

Santa Cruz Barrios Unidos, Inc. 
AJejandrez, Daniel 
1817 Soquel Ave 
Santa Cruz, CA 95062 
For core operating support to continue youth violence 
prevention programmingfor Latino youth in Santa 
Cruz County 

Save Our Youth 
Forbath, Jean 
661 Hamilton St 
Costa Mesa, CA 92627 
For core operating support to continue providing an 
after-school programfor at-risk Latino youth in Costa 
Mesa as a violence prevention strategy 

Scan Health Plan 
Schwab, Timothy C 
3800 Kilroy Airport Way, Suite 100 
Long Beach, CA 90806 
To support a community-based services intervention 
forformer senior inmates in Los Angeles County, as a 
health promotion strategy 

Silicon Valley Toxics Coalition 
Smith, Ted 
760 North First Street 
San Jose, CA 95112 
For core operating support to sustain the provision of 
environmental health education and leadership 
development to low-income Latina residents in San 
Jose 

2004-046 $135,000 .00 $135,000 .00 $0.00 501 (c) 3 
13446 509(a) 

4/26/2004 

88 

Amount Non- - Receipt - 

Check 0 Deduct Deduct Tax Schad. Done 

Grant Number Paid Date Amount Amount Status Daft Date 

2004-269 $100,000 .00 $100,000.00 $0.00 501 (c) 3 
13791 509 (a) 

10/25/2004 

2004-242 $150,000.00 $150,000.00 $0 .00 501 (c) 3 
13757 509 (a) 

10/25/2004 

2004-276 $75,000.00 $75,000.00 $0.00 501 (c) 3 
13785 509(a) 

10/25/2004 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check 0 Deduct Deduct Tax Sched. Done 
Project Title Grant Number Paid Date Amount Amount Status Date Date 

$5,00000 S5,00()00 
13802 

10/25/2004 

2004-293 Special Service For Groups, Inc. 
Hatanaka, Herbert K 
605 West Olympic Blvd ., Suite 600 
Los Angeles, CA 90015 
To support the Racial and Ethnic Approaches to 
Community Health 2010 Conference "Building a 
Policy Agenda to Reducing Disparities in Health " in 
Los Angeles in September 2004 

$0 .00 501 (c) 3 
509 (a) 

0 

89 

Solano Coalition for Better Health 
Hughes, Patrick A . 
360 Campus Lane, Suite 110 
Fairfield, CA 94534 
To support a convening of Northern California 
communitiesJocused on the issues of increased access 
to healthcarefor low-income and uninsured residents 
in March 2004 in Fairfield 

Southern California Grantmakers 

Borsecnik, Laura 

350 South Figueroa Street Suite 270 
Los Angeles, CA 90071 
To support the SCAP Annual Conference "Raising the 
Voice ofPhilanthropy: Communicatingfor Change 
in Los Angeles in February 2004. 

Southern California Grantmakers 
Oshima, Miyoko 
350 South Figueroa Street, Suite 270 
Los Angeles, CA 90017 
For 2004 membership renewal to support 
philanthropy through educational programs, 
collaboration and communicattom 

2004-030 

2004-001 

2004-007 

$5,00000 
13414 

3/25/2004 

$4,000 .00 
13349 

1/26/2004 

$7,50000 
13355 

1/26/2004 

$5,000.00 

$4,000 .00 

$7,500.00 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$000 501(C)3 
509 (a) 

0 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Schad . Done 
Project Title Grant Number Paid Data Amount Amount Status Daft Date 

is 

State of California Office of Statewide Health 2003B-083 
Planning and Development 

Carlisle, David 
1600 Ninth Street~ Room 433 
Sacramento, CA 95814 
To redesign the statewide Healthcare Workforce and 
Community Development Division and continue the 
Shortage Area Medical Education Training 

$90,00000 $0.00 Government Tax 
Exempt Entity 

13286 
1/26/2004 

90 

Stanford University 2004-261 
Rebueita, Blanca 
Office of Sponored Research 
651 Serra Street, Room 260 
Stanford, CA 943054125 
To conduct primary research to identifyJactors 
contributing to the disproportionate loss of interest in 
premedical studies among underrepresented minority 
students at two California universities. 

Stanislaus County Area Agency on Aging 2004-296 

Palomino, Margie 
121 Downey Ave , Suite 102 
Modesto, CA 95354 
To provide flu shots andlor stroke assessments to a 
minimum of300 unduplicated underserved seniors at 
the "Healthy Aging Summit" in October 2004 in 
Modesto 

State and Territorial Injury Prevention Directors 2004-195 
Association 

Keller, Trisha 
2965 Flowers Rd 
Ste 105 
Atlanta, GA 30341-5520 
To support 2004 membership to encourage and secure 
increasedfederal appropriationsfor injury control 
programs and research activities 

$156,500 .00 
14004 

11/24/2004 

$7,00000 

14009 
11/24/2004 

$5,000 .00 

13667 
8/25/2004 

$90,000.00 

$156,500.00 

$7,00000 

$5,000.00 

$0 .00 501 (c) 3 
509 (a) 

$0.00 Government Tax 
Exempt Entity 

SOOO 501(c)3 

509 (a) 

0 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check 0 Deduct Deduct Tax Schad . Done 
Project Title Grant Number Paid Date Amount Amount Status Date Date 

0 
Teen Court of Kern County, Inc . 

Streiff Jayne 
2005 Ridge Rd 
Bakersfield, CA 93305 
For core operating support to sustain the provision of 
an alternative sentencing program forfirst-time 
luvende offenders as a violence prevention strategy 

2003B-104 $40,000 .00 
13307 

1/26/2004 

$40,000 .00 $0 00 501 (c) 3 
509 (a) 

91 

State University of New York Downstate Medical 
Center 
Mason, Robert 

35 State Street 
Albany, NY 12207 
To support attendance by California participants at 
the 41h annual National Conference on Quality 
Health Carefor Culturally Diverse Populations . 
Integrating Community Needs Into the National 
Health Agenda in October 2004, in Washington, DC 

Stockton Interfaith Sponsoring Committee, Inc. 
Amato, Tom 
3645 N El Dorado St . 
Stockton, CA 95204 
For core operating support to strengthen 
organizational capacity to mobilize the community to 
maintain and expand access to health care services 
for low-incomefamilies in Stockton 

Taylor, Darren "Bo" 
Taylor, Darren "Bo" 
4657 W . Washington Blvd 
Los Angeles, CA 90016 
For the 2003 California Peace PrizeAward, which 
acknowledges the past violence prevention activities 
of this individual working to address the root causes 
ofwolence in his community 

2004-298 

2004-074 

2003B-039 

$5,000 .00 

13797 
10/25/2004 

$100,000.00 
13473 

4/2612004 

$12,500 .00 
13274 

1/26/2004 

$5,00000 

$100,000 .00 

$12,500 .00 

$0.00 509 (a) 

501 (c) 3 

$0.00 501 (c) 3 
509 (a) 

$000 

0 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check 0 Deduct Deduct Tax Schad . Done 
Project Title Grant Number Paid Date Amount Amount Status Date Date 

0 
Tides Center 2004-212 
Levikow, Jane 
The Presidio 
P.O. Box 29907 
San Francisco, CA 94129-0907 
For core operating supportfor People Organizing to 
Demand Environmental and Economic Rights to 
continue to organize and advocate for environmental 
health andjustice in San Francisco's Mission 
neighborhood 

$150,000.00 
13728 

10/25/2004 

$150,000.00 $0.00 501 (c) 3 
509 (a) 

92 

Tides Center 2004-068 
Ellis, Juliet 
436 14th Street, Suite 1205 
Oakland, CA 94612 
To support a leadership development program that 
trains community leaders on the core connections 
between health outcomes and environmentalfactors 

Tides Center 2004-112 
Fox, Bodil 
The Presidio 
P.O Box 29907 
San Francisco, CA 94129-0907 
To support an educational briefing and convening on 
reproductive health issues affecting Asian Pacific 
American women and girls in April 2004 in 
California 

Tides Center 2004-142 
Seldon, Willa 
The Presidio 
P 0 . Box 29907 
San Francisco, CA 94129-0907 
For core operating support to sustain the provision of 
free sexual and reproductive health care to uninsured 
women in San Francisco. 

$100,00000 
13468 

4/26/2004 

$10,000 .00 
13539 

6/25/2004 

$150,000.00 
13600 

7/26/2004 

$100,000.00 

$10,000.00 

$150,000.00 

$0.00 50 1 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0 .00 501 (c) 3 
509 (a) 

0 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check # Deduct Deduct Tax Schad . Done 

Project Title Grant Number Paid Daft Amount Amount Status Daft Date 

0 
S7,500 .00 

13580 
7/26/2004 

200313-052 The UCLA Foundation 
Conn, Maya 
Office of Contract & Grant Administration 
10920 Wilshire Blvd #1200 
Los Angeles, CA 90024-1406 
To expose studentsftom underserved communities in 
Los Angeles County to careers and higher education 
opportunities in healthcare management. 

$0.00 501 (c) 3 
509 (a) 

$7,50000 

93 

Truckee Tahoe Seniors Council 

Kauffman, Melanie 

PO Box 4152 
Truckee, CA 96160 
For core operating support to sustain the Senior 
Arutrition and Senior Health Prograinsfor the 
Truckee-Tahoe area. 

Trust for Conservation Innovation 
90liva, Carin 
423 Washington Strect~ 4th Floor 
San Francisco, CA 941 11 
For 2005 membership to link togetherfunders 
working on environment, health, socialiustice, 
science, marine ecosystems and rural economies 
around a cross-sector issue 

Tulare County Hispanic Commission on Alcohol & 
Drug Abuse Services, Inc . 

Vasquez, Ricardo 
1350 S Crowe St 
Visalia, CA 93277 
For core operating supportfor Angela's House, a 
perinatal andpostpartum residential substance abuse 
programfor Latinas and their children in Tulare 
County 

2003B-109 

2004-392 

2004-250 

$150,000 .00 
13311 

1/26/2004 

$10,000.00 
14040 

12t2312004 

$180,000.00 

13765 
10/25/2004 

$150,000.00 

$10,OW.00 

$180,000 .00 

$0.00 501 (c) 3 
Advance Ruling Period 

$0.00 501 (c) 3 
Advance Ruling Period 

$0.00 509 (a) 

501 (c) 3 

0 



I-, 

Payee Organization Amount Non- - Receipt -

Request Primary Contact Check 0 Deduct Deduct Tax Schad. Done 

Project Title Grant Number Paid Date Amount Amount Status Date Date 

$5,000 .00 
13489 

4/26/2004 

University of San Francisco 2004-099 
Lont7, John M . 
1485 Response Road 
#226 
Sacramento, CA 95815-4847 
For core operating support to provide a learning 
resource centerfor student nurses 

$5,000 .00 $0 00 501 (c) 3 
509 (a) 

0 

94 

Uncommon Good 2004-147 
Mintie, Nancy 
435 Berkeley Ave 
Claremont, CA 91711 
To help community clinics in Las Angeles maintain 
and increase staff diversity by providing educational 
debt repayment assistance to minority physicians 

University Muslim Medical Association Inc. 2004-236 

Aman, Yasser 
711 W Florence Ave. 
Los Angeles, CA 90044 
For core operating support to sustain the provision of 
health care services to underserved residents in South 
Los Angeles 

University of Maryland Foundation, Inc . 2004-200 

Marx, Joyce 
3360 Metzerott Rd . 
Adelphi, MD 20783 
To support ajoint research project to study childhood 
history, including sexuality, family life, children's 
health, andjuvenile justice issues to help understand 
challengesfacing America's youth 

$100,000 .00 
13603 

7/26/2004 

$200,000.00 
1375 t 

10/25/2004 

$10,000 .00 
13692 

9/24/2004 

S100,00000 

$200,000 .00 

$10,000.00 

$0.00 Advance Ruling Period 
501 (c) 3 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

0 



I-- 

Payee Organization Amount Non- - Receipt -
Request Primary Contact Check 0 Deduct Deduct Tax Sched. Done 

Pr*ict TRW Grant Number Paid Dab Amount Amount Status Date Date 

University of the Pacific 2004-084 
Dugoni, Arthur 
3601 Pacific Avenue 
Stockton, CA 95104 
To provide preventive oral health care services to 
reduce dental disease in individuals with disabilities. 

$10,000.00 
13549 

6/25/2004 

Upward Bound House 
Parker, Andrcw Duff 
1104 Washington Avenue 
Santa Monica, CA 90403 
To provide support services as well as social, health, 
educational and recreational prograinsfor 
low-income seniors in Santa Monica 

2004-123 $10,00000 $0.00 501 (c) 3 
509 (a) 0 

95 

University of Southern California 2004-292 

Wilson, Cristina 

Department of Contracts and Grants 
837 Downey Way, STO 327 
Los Angeles, CA 90089-1147 
To support the Los Angeles Foundation Leadership 
Group to strengthen health and other philanthropies 
in Los Angeles 

Unstrung Bow Spiritual Retreat and Compassionate 
Mission Ministries 

Bergthold, Keith 
3485 W Shaw, Suite 103 
Fresno, CA 93711 
To strengthen and expand afaith-based, grassroots 
organizing project in the Central Valley to improve 
access to health servicesfor low-mcomefamilies in 
Fresno and Tulare Counties 

2004-281 

$10,000.00 
13801 

10/25/2004 

$150,00000 
13482 

4/26/2004 

$150,000.00 

13790 
1012512004 

$10,000.00 

$150,00000 

$150,00000 

$0 .00 501 (c) 3 
509(a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 

509 (a) 

0 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check # Deduct Deduct Tax Schad. Done 

Project TMe Grant Number Paid Data Amount Amount Status onto Date 

2003B-085 Visi6n y Compromiso, Inc. 
Lemus, Mana 
2536 Edwards Ave 
El Cerrito, CA 94530 
For core operating support to strengthen the 
Community Health WorkerslPromotoras Network and 
establish a statewidepublic policy agenda on Latina 
health 

$150,000.00 $0.00 501 (c) 3 

Advance Ruling Period 

$150,000.00 
13288 

1/26/2004 0 

96 

URDC Human Services Coqwration 

Sorkin, Al 
1460 N. Lake Ave., Suite 107 
PO Box 41274 
Pasadena, CA 91114-8274 
To provide health services to low-income women and 
girls in Pasadena; Aftadena and the west San Gabriel 
Valley 

Valley Community Clinic 
Chamberlain, Diane 
6801 Coldwater Canyon Ave., # I B 
North Hollywood, CA 91605-5104 
For core operating support to swiain the provision of 
women-centered health servicesfor low-income 
women and girls in the San Fernando Valley. 

Victor Valley College Foundation 
Ontiveros, Ginger 
18422 Bear Valley Rd. 
Victorville, CA 92395 
To expand the health sciences offerings at Victor 
Valley College and to increase the recruitment of 
students of color in San Bernardino County. 

2004-161 

2003B-084 

2004-207 

$100,000.00 
13616 

7/26/2004 

$150,000.00 
13287 

1/26/2004 

$220,000 .00 
13723 

10/25/2004 

$100,000.00 

$150,000 .00 

$220,00000 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

0 



Payee Organization 

Request Primary Contact 
Project Title 

Vista Community Clinic 
Mannino, Barbara 
1000 Vale Terrace 
Vista, CA 92084 
To continue the Every Teen Counts project to provide 
community-based teen pregnancy prevention services 
in the Crown Heights and Eastside communities of 
Oceanside 

Walnut Avenue Women's Center 
O'Brien, Dee 
303 Walnut Ave 
Santa Cruz, CA 95060 
To continue the ABCIAfrican-American Health Group 
ofthe Central Coast, which provides health 
education, outreach, and advocacy training to 
African-American women in Santa Cruz, Monterey, 
and San Benito Counties 

Western Center on Law and Poverty 
Grayson, Pegine E . 
3701 Wilshire Blvd, Suite 208 
Los Angeles, CA 90010-2826 
To support the monitoring of Los Angeles County's 
mental health services compliance in implementing 
court-orderedfoster care system reforms. 

Westside Family Health Center 
Farmer, Debra A. 
1711 Ocean Park Blvd . 
Santa Monica, CA 90405 
For core operating support to continue the 
Community Health Advocate program, which works to 
prevent preterm labor among Latina clients in Los 
Angeles 

2004-252 $180,00000 $180,000.00 $0.00 501 (c) 3 
13767 509(a) 

10/25/2004 

97 

Amount Non- - Receipt - 
Check 0 Deduct Deduct Tax Schad . Done 

Grant Number Paid Date Amount Amount Status Data Daft 

2002-263 $300,000 .00 $300,000.00 $0.00 501 (c) 3 
13576 509(a) 

7/26/2004 

2004-251 $90,000.00 $90,000 .00 $0.00 501 (c) 3 
13766 509(a) 

10/25/2004 

2004-151 S60,000 .00 $60,000 .00 $0.00 501 (c) 3 
13607 509(a) 

7/26/2004 



Payee Organization Amount Non- - Receipt -

Request Primary Contact Check 0 Deduct Deduct Tax Schad . Done 

Project Title Grant Number Paid Deb Amount Amount Status Date Date 

0 
2004-143 $130,00000 Women's Cancer Advocacy, Resources and 

Education 
Batten, Connie 
617 B Water Street 
P.O. Box 944 
Santa Cruz, CA 95060 
For core operating support to strengthen internal 
capacity to provideftee services to women living with 
cancer in Santa Cruz County. 

13657 

8/25/2004 
509 (a) 

98 

I 

Winters Healthcare Foundation, Inc. 
Campos, Louie 
PO Box 367 
Winters, CA 95694-0367 
For core operating support to continue to provide 
direct preventive health services to underserved 
populations in southwest Yolo County 

Women & Philanthropy, Inc. 
Otis, Kimberly 
1629 K Street NW, Suite 402 
Washington, DC 20006 
For 2004 membership renewal to improve the 
effectiveness of grantmalang programs by addressing 
special needs ofwomen and children, with afocus on 
Californiaprograms. 

Women Against Gun Violence 
Sbah, Karen M 
PO Box 1501 
Culver City, CA 90232 
For core operating support to sustain activities to 
prevent gun violence through education, advocacy 
and supportive services to women andfamilies 
affected by gun violence 

2004-139 

2004-298 

2003B-073 

$140,000.00 
13597 

7/26/2004 

$15,000 .00 
13804 

10/25f2004 

$150,000.00 
13278 

1/26/2004 

$130,00000 

$140,000.00 

S15,000.00 

$150,000.00 

$0 .00 501 (c) 3 
Advance Ruling Period 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 
509 (a) 

$0.00 501 (c) 3 



Payee Organization Amount Non- - Receipt -
Request Primary Contact Check 0 Deduct Deduct Tax Schad. Done 
Project Tide Grant Number Paid Date Amount Amount Status Date Date 

0 
$2,500.00 

14038 
12/23/2004 

2004-385 Women's Funding Network 
Zucchero, Amy 
1375 Sutter Street Suite 406 
San Francisco, CA 94109 
For 2004 annual membership to support a 
partnership of women'sJunds and donors committed 
to soctaijustice to ensure that women'sfunds are 
recognized as the "investment of choice "for those 
who value thefullparticipation ofwomen and girls 

$2,500 .00 $0 .00 501 (c) 3 
509 (a) 

99 

The Women's Foundation of California 

Chanp, Patricia W. 

340 Pine Street Suite 302 
San Francisco, CA 94104 
For core operating supportfor the environmental 
health component ofthe Initiatives Forum, a 
collaborative policy actionfindfor low-mcome 
women and girls in California, with afocus on the 
Central Valley 

The Women's Foundation of California 
Schreiber, Cathy 
340 Pine Street, Suite 302 
San Francisco, CA 94104 
To support the 25th Anniversary Gala in San 
Francisco to celebrate advocacy of women and girls 
in March 2004. 

The Women's Foundation of California 
Chang, Patricia W 
340 Pine Street, Suite 302 
San Francisco, CA 94104 
To support the Women's Policy Institute to increase 
the number qfcommunit~-based women leaders 
informing public policy that impacts the health of 
women and girls in California. 

2003B-127 

2004-034 

2004-249 

$150,000.00 
13329 

1/26/2004 

$5,000 .00 
13416 

3/25/2004 

$210,000 .00 
13764 

10/25/2004 

$150,000.00 

$5,00000 

$210,000.00 

$0.00 501 (c) 3 
509 (a) 

SOOO 501(c)3 
509 (a) 

SO-00 501 (c) 3 
509 (a) 

0 



___1\ - I 

Payee Organhation Amount Non- - Receipt -
Request Primary Contact Check 0 Deduct Deduct Tax Schad. Done 

Project Tide Grant Number Paid Date Amount Amount Status Daft Date 

World Health Organization 2004-159 $120,000.00 $120,000.00 $0.00 Other 
Krug, Etienne 13659 
Avenue Appia 20 8/25/2004 
1211 Geneva,27 
TO support activities of the Global Interpersonal 
Violence Prevention Alliance including an 
international conference in California in 2005. 

Young Men's Christian Association of Metropolitan 2004-199 $40,00000 $40,000 .00 $0.00 501 (c) 3 
Los Angeles 
Bowman, Martha P 13664 509 (a) 
625 S New Hampshire Ave 8/25/2004 
Los Angeles, CA 90005 
To support a summer camp program for underserved 
youth in the San Fernando Valley as a violence 
prevention strategy. 

Zeum 2004-193 $15,000.00 $15,00000 $0.00 501 (c) 3 
Pon, Adrienne 13666 509 (a) 
221 Fouth Street 8/25/2004 
San Francisco, CA 94103 
To support an employment and trainmgprogramfor 
low-income, underserved and at-risk youth 
nationwide. 

Grand Total $40,318,818 00' S40,319,81,8 .00 $000 
(418 items) 



Date Thursday, January 20, 2005 
0 

Time 09-.27AM The Califomia Weliness Foundn Rerort 03GOTIx.rp'? 
User LINDA Matching Gifts by Recipient 

Periods : 01-04 Through 12-04 As of: 1/20/2005 Company GRANTSCY 

Matching Gift Recipient Amount 

ACLU Foundation of Northern 

1663 Mission St ., Suite 460 

San Francisco CA 94103 $1,400.00 

Afghan Center 
37416 Joseph Street 

Fremont CA 94536 $3,000.00 

A Home Within 
2481 Clay St. 

San Francisco CA 94115 $200.00 

AIDS ProJect Los Angeles 
611 S . Kingsley Drive 

Los Angeles CA 90005 $600.00 

AIDS WALK Los Angeles 
3550 Wilshire Blvd. 9890 

Los Angeles CA 900 10 $100.00 
Alameda County Mental Health 
954 60th St ., Suite to 

Oakland CA 94608 $200.00 
All Saints Church 
132 N . Euclid Ave . 

Pasadena CA 91101 $5,500.00 
American Cancer Society 
1445 E . Los Angeles Ave . #207 

Simi Valley CA 93065 $450.00 

American Cancer Society 
50 W. Hillcrest Drive #208 

Thousand Oaks CA 91360 $200.00 

Amnesty International USA, 
322 8th Avenue 

New York NY 1000 1 $300.00 
Ascension Lutheran Church 
1600 E. Hillcrest Dr . 

Thousand Oaks CA 91362 $2,802.00 

Ix 



Date- Thursday, January 20, 2005 The Calfficimia Wellness Foundn ;a 'r 
'? Time 09:27AM Matching Gifts by Recipient ort 03G?A( .rp, 

User LINDA Periods : 01-04 Through 12-04 As of, 112012006 CompanY GRANTSCY 

Matching Gift Recipient Amount 

Asian and Pacific Islander 
450 Sutter St. #600 

San Francisco CA 94108 $700.00 

Asian Americans-Pacific 
200 Pine Street #700 

San Francisco CA 94104 $300.00 

Asian Law Caucus 
939 Market Street #201 

San Francisco CA 94103 $2,000.00 

Asian Legal Services Outreach 
5709 Stockton Blvd . 

Sacramento CA 95824 $280.00 

Asian Pacific American Legal 
1145 Wilshire Blvd. 

Second Floor 
Los Angeles CA 90017 $10,600.00 

Asian Pacific Environmental 
310 8th St. #309 

Oakland CA 94607 $400.00 

Asian and Pacific Islander 
730 Polk St., 4th Floor 

San Francisco CA 94109 $1,100.00 

Association for the 
American Arts & Culture 

607 N. Vermont Ave . 
Los Angeles CA 90004 $100.00 

Association of Baptists for 
P.O. Box 8585 

Harrisburg PA 17105 $200.00 

Ayala Foundation USA 
255 Shoreline Drive, Suite 128 

Redwood City CA 94065 $140.00 

Boy Scouts of America 
Antelope Valley District 

42402 10th St . West, Ste . G 
Lancaster CA 93534 $100.00 

Braille Institute of America, 
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Date- Thursday, January 20, 2005 
Time 09:27AM The Califomia Wellness Foundn 

D491t 03GPA( rp? Matching Gifts by Recipient GompanY GRANTSCY User. LINDA Periods: 01-04 Through 12-04 As of: 112012006 

Matching Gift Recipient Amount 

741 North Vermont Avenue 

Los Angeles CA 90029-3594 $2,000.00 
Brown University 
Box 1977 

Providence RI 02912 $100.00 

California Council for the 
312 Sutter St ., #601 

San Francisco CA 94 108 $200.00 
Californians For Justice 
1611 Telegraph Ave., Suite 3 17 

Oakland CA 94612 $200.00 
California Black Women's 
10 1 N. La Brea Avenue 

Suite 6 10 
Inglewood CA 90301 $300.00 
California Budget Project 
921 1 Ith Street, Suite 502 

Sacramento CA 95814 $200.00 
California Chicano News Media 
3800 So . Figueroa St . 

Los Angeles CA 90037-1206 $8,390.00 
California Now Foundation 
926 J St . #424 

Sacramento CA 95814 $1,500 .00 

California Women's Law Center 
3460 Wilshire Blvd . 

Suite 1102 
Los Angeles CA 90010 $8,000.00 
Camarillo United Methodist 
291 Anacapa Drive 

Camarillo CA 93010 $5,560 .00 
Capital Public Radio, Inc. 
7055 Folsom Blvd . 

Sacramento CA 95826 $300.00 
Center for Constitutional 
666 Broadway, 7th Floor 



Date Thursday, January 20, 2005 
Time 09:27AM The Cafifomia Wellness Foundn 
User Matching Gift by Recipient RaWd 03GOTI& rp? 

LINDA Periods: 01-04 Through 12-04 As of- 1120/2005 CompanY GRANTSCY 

Matching Gift Recipient Amount 

New York NY 100 1 2 $1,000.00 
Chatsworth Foursquare Church 
102 10 Canoga Ave. 

Chatsworth CA 91311 $100.00 
Children's Bureau 
3731 Wilshire Blvd . 
Suite 512 
Los Angeles CA 90010 $10,000.00 
Children's Hunger Fund 
12820 Pierce St . 

Pacoima CA 91331 $120.00 
Choice USA 
10 10 Wisconsin Avenue, NW 
Suite 4 10 
Washington DC 20007 $1,000.00 
Cleveland High School 
8140 Vanalden Avenue 

Reseda CA $1,500.00 
Colina Middle School 
1500 E . Hillcrest 

Thousand Oaks CA 91362 $120.00 
The Colony Theatre 
555 N. Third St. 

Burbank CA 91502 $100.00 
Community Partners 
FBO InnerCity Struggle 
606 S. Olive St ., Suite 2400 
Los Angeles CA 90014 $400.00 
Congregation B'nai Emet 
3050 Kadota St . 

Simi Valley CA 93063 $106.00 
Crohn's & Colitis Foundation 
1640 S . Sepulveda Blvd. 
Suite 101 
Los Angeles CA 90025 $200.00 
CSLA Foundation 
5151 State University Drive 
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Date Thursday, January 20, 2005 
Time The Califomia Wellness Foundn Re 09:27AM Matching Gifts by Recipient Risrort 03JACirp? 
User. LINDA Periods: 01-04 Through 12-04 As of: 1120/2005 CompanY GRANTSCY 

Matching Gift Recipient Amount 

Los Angeles CA 90032 $200.00 

CSUN Foundation 
18111 Nordhoff Street 

Northridge CA 91330 $1,000.00 
Cure Autism Now 
5455 Wilshire Blvd., Suite 715 

Los Angeles CA 90036 $1,726 .00 

Day 2 Inc. 
P.O . Box 984 
Planetarium Station 
New York NY 10024 $200.00 
Disabled American Veterans 
3725 Alexandria Pike 

Cold Spring KY 41076 $400.00 

Drew School 
2901 California Street 

San Francisco CA 94115 $500.00 
Eagle Eye Institute 
14 Chapel St. 

Somerville MA 02144 $100.00 
Early Childhood Mental Health 
4 101 MacDonald Ave . 

Richmond CA 94805 $200.00 
Earned Assets Resource Network 
235 Montgomery St. 
Suite 668 
San Francisco CA 94104 $150.00 

East Meets West Foundation 
1440 Broadway St., Suite 715 

Oakland CA 94612 $2,000 .00 

Entertainment Industry 
11132 Ventura Blvd . Suite 401 

Studio City CA 91604 $100.00 
Filipinos for Affirmative 

310 8th St ., Suite # 306 
Oakland CA 94607 $1,000.00 



0 
Date Thursday, January 20, 2005 The Califomia Wellness Foundn Time . 09:27AM Matching Gifts by Recipient RPM 03GIPA04? 
User. LINDA Periods : 01-04 Through 12-04 As of: 1120/2005 Company : GRANTSCY 

Matching Gift Recipient Amount 

First Baptist Church of Los 
760 S. Westmoreland Ave . 

Los Angeles CA 90005 $3,000.00 

First Lutheran Church of 
808 N. Los Robles Ave. 

Pasadena CA 91104 $2,000.00 

First United Methodist Church 
1021 South Hope St. 

Los Angeles CA 90015-1407 $4,000.00 

Gay and Lesbian Media 
3470 Wilshire Blvd . 

Los Angeles CA 900 10 $150.00 

Gay Men's Health Crisis, Inc. 
119 West 24th Street 

New York NY 10011 $200.00 

George Mark Children's House 
2121 George Mark Lane 

San Leandro CA 94578 $10,100.00 

Golden Gate National Parks 
Building 201 Fort Mason 

San Francisco CA 94123 $200.00 

Habitat for Humanity 
322 West Lamar St. 

Americus GA 31709 $800.00 

Heifer Project International 
1015 Louisiana 

Little Rock AR 72202 $200.00 

Hispanics in Philanthropy 
200 Pine Street, Ste . 700 

San Francisco CA 94104 $6,600.00 

Homeboy Industries 
1916 E . First St. 

Los Angeles CA 90033 $6,000-00 

Huckleberry Youth Programs 
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Date Thursday, January 20, 2005 The Califomia Wellness Foundn age Time 09:27AM Matching Gifts by Recipient PRPd 03dAxp'? 
User. LINDA Periods : 01-04 Through 12-04 As of, 1/2012005 CompanY GRANTSCY 

Matching Gift Recipient Amount 

33 10 Geary Blvd. 

San Francisco CA 94118 $100.00 

Israel Levin Senior Center- 
201 Ocean Front Walk 

Venice CA 90291 $200.00 

Jacobs Institute of Women's 
409 12th St ., SW 

Washington DC 20024 $6,000.00 

Japan-U.S. Community Education 
1440 Broadway, Suite 901 

Oakland CA 94612 $500.00 

Jewish Family Service-Israel 
201 Ocean Front Walk 

Venice CA 90291 $100.00 

Kalusugan Community Services 
1419 E. 8th St . 

National City CA 91950 $400.00 

KCET Community Television of 
4401 Sunset Blvd. 

Los Angeles CA 90027 $1,186.00 

KOCE-TV Foundation 
15751 Gothard St. 

Huntington Beach CA 92647 $200.00 

KVIE Channel 6 
2595 Capitol Oaks Dr. 

Sacramento CA 95833 $200.00 

Los Angeles Free Clinic 
8405 Beverly Blvd . 

Los Angeles CA 90048 $8,300.00 

Los Angeles Gay & Lesbian 
1625 N. Schrader Blvd . 

Los Angeles CA 90028 $100.00 

Los Angeles Indigenous 
P.O. Box 42118 



60 Main Street 
Farmington CT 06032 $100.00 
Morehouse College 
830 Westview Drive, S.W. 

Atlanta GA 30314 $5,000.00 
Narika 
P.O . Box 14014 

Berkeley CA 94712 $200.00 
National Asian Pacific 
1140 Connecticut Ave ., NW 
Suite 1200 
Washington DC 20036 $3,000.00 
National Center for Equine 
5001 Woodside Rd 

A 
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Date Thursday, January 20, 2005 The Califomia Wellness Foundn Time. 09.27AM Matching Gift by Recipient Ral"Plit : 03GP75&.rp'f 
User LINDA Periods: 01-04 Through 12-04 As of: 1120/2005 CompanY GRANTSCY 

Matching Gift Recipient Amount 

Los Angeles CA 90042 $200.00 

Lake Avenue Church 
393 N. Lake Avenue 

Pasadena CA 91101 $2,108.00 
Los Angeles County Museum of 
5905 Wilshire Blvd. 

Los Angeles CA 90036 $160.00 
Memorial Sloan-Kettering 
1275 York Ave . 

New York NY 10021 $200.00 
MEND 
13460 Van Nuys Blvd . 

Pacoima CA 91331 $1,046 .00 

Mental Health Association of 
870 Market St., Suite 928 

San Francisco CA 94102 $200.00 

Mexican American Legal 
634 South Spring St . 

Los Angeles CA 90014 $600.00 

Miss Porter's School 



Date Thursday, January 20, 2005 
Time. 09:27AM The Califomia Weliness Foundn 

24& 03G&5&.rp? 
User Matching Gifts by Recipient CompenY GRANTSCY LINDA Periods : 01-04 Through 12-04 As of* 112012005 

Matching Gilt Recipient Amount 

Woodside CA 94062 $1,000.00 

National Foundation for 
4600 East West Hwy., Suite 525 

Bethesda MD 20814 $100.00 

National Multiple Sclerosis 
P.O . Box 17569 

Irvine CA 92623-7569 $250.00 

Ntal Asian Pacific Amer Legal 
1140 Connecticut Ave . NW 

Suite 1200 
Washington DC 20036 $500.00 

New Partnership Foundation 
1459 Meredith Way 

Carmichael CA 95608 $2,000.00 

Northem California Chapter of 
150 Grand Ave. 

Oakland CA 94612 $150.00 

Pacifica Foundation 
1929 Martin Luther King Jr Way 

Berkeley CA 94704 $100.00 

Philanthrofund Foundation 
1409 Willow Street, Suite 305 

Minneapolis MN 55403 $200.00 

Pilipino Workers Center 
153 Glendale Blvd . 

Los Angeles CA 90026 $500.00 

Planned Parenthood 
434 W. 33rd . St. 

New York NY 1000 1 $400.00 

Point Reyes National Seashore 
Point Reyes National Seashore 

Bldg 70 
Point Reyes CA 94956 $200.00 

Project Angel Food 
7574 Sunset Blvd . 

Los Angeles CA 90046 $200.00 



Date Thursday, January 20, 2005 
Time 09:27AM The Calffibmia Wellness Foundn 
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User Matching Gifts by Recipient CompanY GRANTSCY LINDA Periods : 01-04 Through 12-04 As of- 1120/2005 

Matching Gift Recipient Amount 

Regional Parks Foundation 
P.O . Box 21074 

Crestmont Station 
Oakland CA 94620 $3,000.00 

San Fernando Valley Assoc . 
15725 Parthenia St . 

North Hills CA 91343 $400.00 

San Francisco AIDS Foundation 
995 Market Street, Suite 200 

San Francisco CA 94103 $2,160.00 

San Francisco Food Bank 
900 Pennsylvania Avenue 

San Francisco CA 94107 $100.00 

San Francisco Veterans Equity 
1099 Mission St . 

San Francisco CA 94103 $300.00 

San Gabriel Valley Habitat 
770 N. Fair Oaks Ave . 

Pasadena CA 91103 $200.00 

Shepherd of the Hills 
19700 Rinaldi St. 

Porter Ranch CA 91326 $2,840.00 

S.M.A.R.T . 
1370 Mission Street, 2nd Floor 

San Francisco CA 94103 $10,600.00 

Southern California Public 
261 South Figueroa Street 

Suite 200 
Los Angeles CA 90012 $1,000.00 

Social Model Recovery Systems 
804 E. 6th Street 

Los Angeles CA 90021 $1,500.00 

Soka Gakkai Intemational-USA 
606 Wilshire Blvd . 

Santa Monica CA 90401 $7,150.00 
Southern Poverty Law Center 



Date Thursday, January 20, 2005 
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LINDA Periods: 01-04 Through 12-04 As of-. 1/20/2oos Company' GRANTSCY 

Matching Gift Recipient Amount 

400 Washington Ave. 

Montgomery AL 36104 $200.00 

Sweatshop Watch 
3 10 Eighth St., Suite 303 

Oakland CA 94607 $200.00 

Taking The Reins 
3919 Rigali Ave. 

Los Angeles CA 90039 $400.00 

Temple Etz Chaim 
1080 Janss Road 

Thousand Oaks CA 91360 $1,350 .00 

Temple Israel 
P.O . Box 4284 

Springfield MO 65808 $200.00 

Thousand Oaks High School 
2323 N. Moorpark Road 

Thousand Oaks CA 91360 si,igo.00 

Tides Center/National Asian 
It 12 16th St . NW, Ste. I 10 

Washington DC 20036 $1,000 .00 

Tides Center/Youth United for 
1848 Bay Rd. 

East Palo Alto CA 94303 $100.00 

Trinity Episcopal Cathedral 
2620 Capitol Ave. 

Sacramento CA 95816 $2,500 .00 

UMMA Community Clinic 
711 W. Florence Ave. 

Los Angeles CA 90044 $100.00 

University of California, Los 
10920 Wilshire Blvd . 

I I th Floor 
Los Angeles CA 90024 $500.00 
US Fund For UNICEF 
333 East 38th St. 



Date Thursday, January 20, 2005 
Time 09:27AM The Calffibmia Weliness Foundn 

RaMoit 034&rp'? 
User LINDA Matching Gifts by Recipient CompanY GRANTSCY Periods : 01-04 Through 12-04 As of: 1120/2006 

Matching Gift Recipient Amount 

New York NY 100 16 $200.00 

Vassar College 
124 Raymond Ave. 

Poughkeepsie NY 12604-0725 $200.00 

Ventura County Rainbow 
AIDS Project Ventura County 

2021 Sperrv Ave. #3 
Ventura CA 93003 $100.00 

Wake Forest University 
Box 7227 Reynolda Station 

Winston-Salem NC 27109 $500.00 

Washington State University 
P.O . Box 641927 

Pullman WA 99164-1927 $200.00 

Wayland Academy 
10 1 N. University Avenue 

Beaver Dam WI 53916 $200.00 

The Wellness Community 
530 Hampshire Rd. 

Westlake Village CA 91361 $110.00 

Westlake Elementary PFA 
1571 East Potrero Road 

Westlake Village CA 91361 $100.00 

Womerfs Funding Network 
1375 Sutter St., Suite 406 

San Francisco CA 94109 $400.00 

Yosemite Fund 
155 Montgomery St ., Suite 1104 

San Francisco CA 94104 $200.00 

Zeum 
221 Fourth Street 

San Francisco CA 94103 $500.00 
Company Total : $186,284.00 



THE CALIFORNIA WELLNESS FOUNDATION 954292101 
PART XV, Supplementary Information 
3.b. Grants and Contributions Approved for Future Payment 

Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2006 2006 2007 2008 2009 2010 Refunds 

100 Black Men of Los Angeles, Inc. $0.00 $25,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-400 $25,000.00 

A Healthy House Within a MATCH $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $00 
Coalition 
2004-316 $ 150,000 .00 

ACCESS California Services $0.00 $160,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-327 S 160,000.00 

Alliance for Children's Rights $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-328 $ 150,000.00 

Alliance for Leadership and $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Education 
2004-381 $ 150,000.00 

Alta Bates Summit Foundation $0.00 $75,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-348 $75,000.00 

Asian Americans-Pacific Islanders in $0.00 $50,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.0* 
Philanthropy 
2004-367 $50,000.00 

Asian Law Caucus, Inc. $0.00 $15,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-389 $ 15,000.00 

Asian Pacific Community Counseling $0 .00 $90,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-306 $90,000.00 

1 
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Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2005 2006 2007 2008 2009 2010 Refunds 

Association of Black Foundation $0.00 $9,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Executives, Inc. 
2004-398 $9,000.00 

Association of Community $0.00 $150,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Organizations for Reform Now 
2004-310 $ 150,000.00 

Buena Vista United Methodist $0.00 $5,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Church 
2004-391 $5,000.00 

California Black Women's Health $0.00 $150,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Project 
2004-349 $ 150,000.00 

California Coalition for Youth $0.00 $300,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-364 $ 300,000.00 

California Family Health Council, $1,000,000.00 $200,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Inc. 
2002-379 $ 1,200,000 .01 

California Family Health Council, $1,500,000.00 $500,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Inc. 
2003-429 $ 2,000,000 .0, 

California Indian Manpower $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Consortium, Inc. 
2004-318 $ 150,000.00 

California Institute for Nursing & $0.00 $120,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Healthcare 
2004-372 $ 120,000.00 



Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2006 2006 2007 2008 2009 2010 Refunds 

California Institute for Rural Studies, $0.00 $125,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Inc. 
2004-356 $ 125,000.00 

California State University, $0.00 $10,000.00 $0.00 $0.00 $0 .00 $0.00 $0.00 $0.00 
Sacramento Trust Foundation 
2004-390 $ 10,000.00 

California State University, Stanislaus $0.00 $180,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Foundation 
2004-354 $ 180,000.00 

Campanile Foundation $0.00 $125,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-307 $ 125,000.00 

CANGRESS $0.00 $120,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-350 $ 120,000.00 

Cardenas, Zelenne $12,500.00 $12,500.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-273 $25,000.00 

Center for Adolescent Health & the $0.00 $75,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Law 
2004-376 $75,000.00 

Centinela Youth Services, Inc . $0 .00 $135,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-342 S 135,000.00 

Central City Lutheran Mission $0.00 $160,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-330 $ 160,000.00 

Central Coast Alliance United for a $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Sustainable Economy 
2004-357 $ 150,000.00 

1 
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Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2005 2006 2007 2008 2009 2010 Refunds 

City of Calexico Recreation $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Department 
2004-319 $ 150,000.00 

Coalition of Mental Health $0.00 $225,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Professionals, Inc. 
2004-323 $ 225,000.00 

The Community Clinic Consortium of $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Contra Costa 
2004-308 $ 150,000.00 

Community Human Services $0.00 $25,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-365 $25,000.00 

Community Partners $0.00 $120,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-311 $ 120,000.00 

CompassPoint Nonprofit Services $0.00 $130,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-369 S 130,000.00 

Contra Costs Health Services $0.00 $120,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-312 $ 120,000.00 

CRLA Foundation $0.00 $100,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00* 
2004-377 $ 100,000.00 

CSULA Auxiliary Services, Inc . $0.00 $135,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-332 $ 135,000.00 

Delta Health Care and Management $75,000.00 $75,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Services Corporation 
2003B-123 $ 150,000.00 

Disability Rights Education and $0.00 $100,000.00 $0.00 $0.00 $0.00 $0.00 $0 .00 $0.00 
Defense Fund, Inc . 
2004-378 $ 100,000.00 
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Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2005 2006 2007 2008 2009 2010 Refunds 

Domestic Violence Solutions for Santa $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Barbara County 
2004-343 $ 150,000.00 

Family Care Network, Inc. $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-324 $ 150,000.00 

Family Service Agency of the Central $0.00 $130,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.0 Coast 
2004-320 $ 130,000.00 

Family Solutions, Inc. $0.00 $23,500.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-394 $23,500.00 

Farmersville Unified School District $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-344 $ 150,000.00 

The Filipino Youth Coalition $0.00 $6,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Community Services & Development 
of Santa Clara County, Inc. 
2004-399 $6,000.00 

Foundation for Osteoporosis $0.00 $120,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Research & Education 
2004-321 $ 120,000.00 

Fresno Regional Foundation $0.00 $60,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-366 $60,000.00 

Gang Reduction Intervention Team $0.00 $90,000 .00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-345 $90,000.00 

Giggans, Patricia 0 . $12,500.00 $12,500.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-274 $25,000.00 

Gilda's Club of the Desert $0.00 $25,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-393 $25,000.00 
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Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2005 2006 2007 2008 2009 2010 Refunds 

Glenn and Colusa County Senior $0.00 $150,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Nutrition Program 
2004-322 $ 150,000.00 

Grantmakers In Health $0.00 $300,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-333 $ 300,000.00 

Greenlining Institute $0.00 $200,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-373 $ 200,000.00 

Harder + Company Community $0.00 $110,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Research 
2004-363 $ 110,000.00 

Health Professions Education $666,667.00 $333,333-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Foundation 
2003-288 $ 1,000,000.0( 

High Desert Community Coalitions $0.00 $100,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-334 $ 100,000.00 

Hispanics in Philanthropy $0.00 $250,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-335 $ 250,000.00 

Hmong Women's Heritage $0.00 $150,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.009 
Association 
2004-336 $ 150,000.00 

Independent Sector $0.00 $75,000-00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-368 $75,000.00 

Inland Congregation United for $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Change, Sponsoring Committee, Inc. 
2004-337 $ 150,000.00 

Institute for Community Peace, Inc. $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-346 $ 150,000.00 



Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2006 2006 2007 2008 2009 2010 Refunds 

Keiro, Services $0.00 $10,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-395 $ 10,000.00 

KTEH-TV Foundation $0.00 $10,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-396 $ 10,000.00 

Latino Issues Forum $0.00 $90,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-374 $90,000.00 

0 
MEND $0.00 $5,900.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-397 $5,900.00 

National Asian Pacific American $0.00 $10,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Legal Consortium 
2004-387 $ 10,000.00 

National Council on Crime & $0.00 $70,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Delinquency Research Center 
2004-370 $70,000.00 

National Environmental Trust $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-313 $ 150,000.00 

National Interfaith Committee for $0.00 $140,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Worker Justice 
2004-359 $ 140,000.00 

North County Health Project, Inc . $0.00 $180,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-360 $ 180,000.00 

Northern California Grantmakers $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-338 $ 150,000.00 

Northern California Telemedicine $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Network 
2004-339 $ 150,000.00 
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Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2006 2006 2007 2008 2009 2010 Refunds 

Ogilvy Public Relations Worldwide $3,666,666.00 $733,334.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2002-380 $ 4,400,000 .0- 

Operation Samahan Inc . $75,000.00 $75,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2003B-124 $ 150,000.00 

Orange County Bar Foundation $0.00 $90,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-325 $90,000.00 

0 
Orange County Congregation $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Community Organization 
2004-340 $ 150,000.00 

Ortiz, Anthony $12,500.00 $12,500.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-275 $25,000.00 

Pacific Institute for Community $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Organizations 
2004-331 $ 150,000.00 

Partners in Care Foundation, Inc. $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-329 $ 150,000.00 

Phflliber Research Associates $643,334.00 $643,334.00 $643,332.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2003B-122 $ 1,930,000.01 

Phoenix House of Los Angeles $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-326 $ 150,000.00 

Physicians for Social Responsibility $0.00 $60,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Inc. 
2004-314 $60,000.00 

Public Health Foundation $0.00 $1,450.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Enterprises, Inc. 
2004-402 $ 1,450.00 
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Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2005 2006 2007 2008 2009 20`10 Refunds 

Public Health Institute $87,500.00 $87,500.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
200311-125 $ 175,000.00 

Public Health Institute $0.00 $140,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-379 $ 140,000.00 

Public Health Institute $0.00 $184,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-362 $ 184,000.00 

0 
Purple Moon Dance Project $0.00 $75,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-351 $75,000.00 

Quinn Community Outreach $0.00 $95,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Corporation 
2004-352 $95,000.00 

Regents of the University of $50,000.00 $50,000.00 $50,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 
California, Berkeley 
2004-126 $ 150,000.00 

Regents of the University of $0.00 $80,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
California, Berkeley 
2004-380 $80,000.00 

Regents of the University of $0.00 $4,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.0010 
California, Irvine 
2004-401 $4,000.00 

Regents of the University of $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
California, Los Angeles 
2004-358 $ 150,000.00 

Regents of the University of $0.00 $65,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
California, San Francisco 
2004-371 $65,000.00 
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Payee Organization Total Scheduled Payments Rescinds 
Grant Number Grant Amount Paid 2005 2006 2007 2008 2009 2010 Refunds 

The San Diego Foundation $0.00 $160,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-375 $ 160,000.00 

South Central Family Health Center $0.00 $120,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-353 $ 120,000.00 

Southern California Grantmakers $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-341 $ 150,000.00 

0 
Southern California Injury $0.00 $25,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
Prevention Research Center 
2004-384 $25,000.00 

Tides Center $0.00 $25,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-388 $25,000.00 

Tulare Community Health Clinic $0.00 $175,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-361 $ 175,000.00 

Tulare Joint Union High School $0.00 $160,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
District 
2004-309 $ 160,000.00 

Vision Wx Youthz $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-347 $ 150,000.00 

0 Western Center on Law and Poverty $0.00 $150,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-315 $ 150,000.00 

Westside Neighborhood Clinic $0.00 $120,000.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 
2004-355 $ 120,000.00 

Grand Total $7,801,667 .00 $13,103,851 .00 $693,332.00 $0.00 $0.00 $0.00 $0.00 $0.00 
n . 
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990PF AttachmenQ 2003.doe 

The California Wellness Foundation 
95-4292101 

Attachment to Form 990-PF, 2004 

Information regarding Expenditure Responsibility Grants -- Part VH-B, Question 5(c) 

In accordance with regulations section 53 .4945-5(d)(2), the following information is 
provided regarding the grants made by The California Wellness Foundation during the 
year ended December 31, 2004 to organizations that are not exempt under section 
509(a)(1), (2) or (3), or section 4940(d)(2) . The Foundation exercises expenditure 
responsibility over these grants . The information provided includes the name and address 
of the grantee, the date and amount of grant, and the purpose of the grant. To the best of 
our knowledge, no grantee has diverted any portion of the fimds from the purpose of the 
grant. The Foundation has no reason to doubt the accuracy or reliability of the reports 
from the grantees; therefore, no independent verifications of the reports were made. 



Charitable Expenditures for 
Expenditure Responsibility Grants 

I/l/04-12/31/04 

Charitable Grant Progress Grantee 
Expenditures Cash Report Year 

Name 
Approval Grant Grant Grant End Grant TCWF TCWF 

Date Number Start Date Date Amount Pmt 2004 to 4 

12/10/2004 2004-310 l/l/2005 12/31/2007 150,000 0 

Progress Reports Received 

Association of Community Organizations 
for Reform Now 

Cornerstone Consulting Group, Inc . 

- 0 none due 12/31 none due as of 12/31/04 

652,776 137,224 12/31/04 12/31 01/30/03 08/11/03 02/02/04 4 
01/03/05 *0 

38,831 11,169 12/31/04 12/11 117129/114 01/31/05 

- 0 none 

duel 

12/31 none due as of 12/31/04 

03/15/2002 2002-264 7/1/2002 6/30/2005 790,000 263,334 

Cornerstone Consulting Group, Inc. 12/12/2003 2003B-143 I/l/2004 6/30/2005 50,000 50,000 

Harder + company Community Research, Inc. 12/10t2004 2004-363 I/l/2005 12/31/2005 110,000 0 

i.e . communications, LLC 12/1312002 2003-081 I/l/2003 6/30/2004 182,000 0 182,000 182,875 -875 06/30/04 12/31 04/30/03 08/01/03 10/31/03 03/09/04 
05/03/04 08/19/04 

Le . communications, LLC 12/12/2003 2003B-140 I/l/2004 12/31/2004 450,000 450,000 450,000 552,471 -1,471 12131104 12/31 07/30/04 01/31/05 
Le . communications, LLC 3/12/2004 2004-082 4/l/2004 12/31/2004 101,000 101,000 101,000 combined above 12/31 combined above 

Ogilvy Public Relations Worldwide 06/14/2002 2002-380 7/1/2002 6/30/2005 4,400,000 1,466,667 3,666,666 4,149,384 -482,718 12/31/04 12/31 01/28/03 07/23/03 01/30/04 07/28/04 
02/01/05 

Ogilvy Public Relations Worldwide 12/12/2003 2003B-144 1/112004 6/30/2005 100,000 100,000 100,000 100,000 0 12/31/04 12/31 07/28/2004 02/10105 

Philliber Research Associates 12/12/2003 200313-122 l/l/2004 12/31/2006 1,930,000 643,334 643,33411 574,974 68,360 12131/0411 12/31 08/02/04 0131/05 

Total 10 Expenditure Responsibility Grants Active I/l/04-12/31/04 8,263,000 3,074,335 

"Grant Cash Balance" is calculated by subtracting "Charitable Expenditures from Inception" from "TCWF Pint to Date, 

G \exceMACY 2004\CL\grants exp resp XLS sum 04 41812005 10 23 AM 

6,251,312 -268,312 



Expenditure Raponsibility 
Payments in Calendar Year 2W Not Individual 
Januaty 10, 2005 

Grants - Pay ts - TCWF 

Organization Name Grant Number Date Approved Paid Amount Original Grant 
Amount 

i.e. communications, LLC 2004-082 03/12/2004 101,000 
785 Market St ., 16th Floor 
San Francisco CA 94103 
To produce a statewide videoconference to inform policyrnakers and 
opinion leaders about the state of youth violence and the need for public 
investment in youth violence prevention programs . 

$101,000 

Payments Total $3,074,335 Grant Total $7,821,000 

Cornerstone Consulting Group, 2002-264 03/15/2002 $263,334 
Inc. 
One Greenway Plaza, Suite 550 
Houston TX 77046-0103 
To provide training and technical support for the Community Action 
Program of the California-focused Teen Pregnancy Prevention 
Initiative . 

Ogilvy Public Relations 2002-380 06/14/2002 $ 1,466,667 
Worldwide 
9 100 West Tower 6th Floor 
Beverly Hills CA 90212 
For support to continue to develop and implement a strategic public 
education campaign to inform and educate policyrnakers, opinion 
leaders and the public about effective policies and interventions to 
prevent teen pregnancy . 

Philliber Research Associates 200313-122 12/12/2003 $643,334 
16 Main Street 
Accord NY 12404 
To evaluate the final phase of the Teen Pregnancy Prevention Initiative. 

i.e. communications, LLC 200313-140 12/12/2003 $450,000 
785 Market St ., l6th Floor 
San Francisco CA 94103 
To produce a statewide videoconference to inform policyrnakers and 
opinion leaders about the state of youth violence and the need for public 
investment in youth violence prevention programs . 
Cornerstone Consulting Group, 2003B-143 12/12/2003 $50,000 
Inc. 
One Greenway Plaza, Suite 550 
Houston TX 77046-0103 
To provide meeting planning and logistics support for the Teen 
Pregnancy Prevention Initiative Technical Support Program . 
Ogilvy Public Relations 200313-144 12/12/2003 $ 100,000 
Worldwide 
9 100 West Tower 6th Floor 
Beverly Hills CA 90212 
To provide technical and logistics support for the 2004 Teen Pregnancy 
Prevention Initiative Invitational Conference . 

$790,000 

$4,400,000 

$1,930,000 

$450,000 

$50,000 

$100,000 



i.e. communications, LLC 2004-082 03/12/2004 $ 101,000 $101,000 
785 Market St., 16th Floor 
San Francisco CA 94103 
To produce a statewide videoconference to inform policyrnakers and 
opinion leaders about the state of youth violence and the need for public 
investment in youth violence prevention programs . 
Association of Community 2004-310 12/10/2004 $0 $150,000 
Organizations for Reform Now 
3655 S. Grand Ave, Ste . 250 
Los Angeles CA 90007 
To support a new collaborative project to reduce indoor environmental 
health risks experienced by low-income families renting substandard 
housing. 
Harder + Company Community 2004-363 12/10/2004 $0 
Research 
2925 Spafford Street, Suite C 
Davis CA 95616 
To conduct a preliminary assessment of the impact of the first two years 
of the TCWF responsive grantmaking program . 

$361,000 Grant Total 

Expenditure Reamprisibility Grants - TCWF 
Approved in Calendar Year 20OWot Individual 
January 11, 2005 

Organization Name Grant Number Date Approved Paid Amount Original Grant 
Amount 

$110,000 



Expenditure RWonsibility Grants - Pay ts - TCWF 
Payments in Calendar Year 2WIndividual 
January 10, 2005 

Organization Name Grant Number Date Approved Paid Amount Original Grant 
Amount 

Taylor, Darren "Bo" 2003B-039 09/30/2003 $ 12,500 $25,000 
4657 Washington Blvd . 
Los Angeles CA 90016 
For the 2003 California Peace Prize Award, which acknowledges the 
past violence prevention activities of this individual working to address 
the root causes of violence in his community . 
Bass, Karen 2003B-040 09/30/2003 $ 12,500 $25,000 
&10 1 S . Vermont Ave . 
Los Angeles CA 90044 
For the 2003 California Peace Prize Award, which acknowledges the 
past violence prevention activities of this individual working to address 
the root causes of violence in her community. 
Khamisa, Azim 2003B-041 09/30/2003 $ 12,500 $25,000 
2550 5th Ave., Ste. 65 
San Diego CA 92103 
For the 2003 California Peace Prize Award, which acknowledges the 
past violence prevention activities of this individual working to address 
the root causes of violence in his conununity . 
BUley-Sevedge, Linda 2004-079 03/12/2004 $25,000 $25,000 
716 Riviera Lane 
Santa Maria CA 93455 
For the 2004 Champions of Health Professions Diversity Award to 
recognize and acknowledge individuals who have made substantial 
contributions to the diversity of California!s health professions . 
Flores, Katherine A. 2004-080 03/12/2004 $25,000 $25,000 
550 East Shaw 
Fresno CA 93727 
For the 2004 Champions of Health Professions Diversity Award to 
recognize and acknowledge individuals who have made substantial 
contributions to the diversity of California!s health professions . 
Gonzalez, Priscilla 2004-081 03/12/2004 $25,000 $25,000 
7236 Walnut Rd. 
Fair Oaks CA 95628 
For the 2004 Champions of Health Professions Diversity Award to 
recognize and acknowledge individuals who have made substantial 
contributions to the diversity of California!s health professions . 
Cardenas, Zelenne 2004-273 09/21/2004 $ 12,500 $25,000 

Covina CA 
For the 2004 California Peace Prize, which acknowledges the past 
violence prevention activities of this individual working to address the 
root causes of violence in her community. 
Giggans, Patricia 2004-274 09/21/2004 $ 12,500 $25,000 

Los Angeles CA 
For the 2004 California Peace Prize, which acknowledges the past 
violence prevention activities of this individual working to address the 
root causes of violence in her community. 
Ortiz, Anthony 2004-275 09/21/2004 $ 12,500 $25,000 



Payments in Calendar Year 20 .U Individual 

Organization Name '51F Grant Number Date Approved -Paid Amount Original Grant 
Amount 

California Outreach 
San Jose CA 95116 
For the 2004 California Peace Prize, which acknowledges the past 
violence prevention activities of this individual working to address the 
root causes of violence in his community. 

Grant Total $225,000 Payments Total $150,000 



Expenditure ReWnsibility Grants - TCWFO 
Approved in Calendar Year 200IWdividual 
January 11, 2005 

Organization Name Grant Number Date Approved Paid Amount Original Grant 
Amount 

Billey-Sevedge, Linda 2004-079 03/12/2004 $25,000 $25,000 
716 Riviera Lane 
Santa Maria CA 93455 
For the 2004 Champions of Health Professions Diversity Award to 
recognize and acknowledge individuals who have made substantial 
contributions to the diversity of California's health professions . 
Flores, Katherine A. 2004-080 03/12/2004 $25,000 $25,000 
550 East Shaw 
Fresno CA 93727 
For the 2004 Champions of Health Professions Diversity Award to 
recognize and acknowledge individuals who have made substantial 
contributions to the diversity of California!s health professions. 
Gonzalez, Priscilla 2004-081 03/12/2004 $25,000 $25,000 
7236 Walnut Rd. 
Fair Oaks CA 95628 
For the 2004 Champions of Health Professions Diversity Award to 
recognize and acknowledge individuals who have made substantial 
contributions to the diversity of Califomia's health professions . 
Cardenas, Zelenne 2004-273 09/21/2004 $ 12,500 $25,000 

Covina CA 
For the 2004 California Peace Prize, which acknowledges the past 
violence prevention activities of this individual working to address the 
root causes of violence in her community . 
Giggans, Patricia 2004-274 09/21/2004 $ 12,500 $25,000 

Los Angeles CA 
For the 2004 California Peace Prize, which acknowledges the past 
violence prevention activities of this individual working to address the 
root causes of violence in her community . 
Ortiz, Anthony 2004-275 09/21/2004 $ 12,500 $25,000 
California Outreach 
San Jose CA 95116 
For the 2004 California Peace Prize, which acknowledges the past 
violence prevention activities of this individual working to address the 
root causes of violence in his community. 

Grant Total $150,000 



In accordance with IRS Regulation §53 .4945-5(d)(2), the following information is 
provided regarding grants made or outstanding during the year to organizations not 
qualifying under IRC §509(a)(1), §509(a)(2), §509(a)(3) or §4940(d)(2) . For each 
expenditure responsibility grant, the (1) name and address of the grantee, (2) date and 
amount of the grant, (3) purpose of the grant, (4) amounts expended by the grantee (based 
on the most recent report received from the grantee), (5) dates of any reports received 
from the grantee, and (6) date and results of any verification of the grantee's reports 
undertaken by or at the direction of the Foundation, and (7) whether, to the knowledge of 
the Foundation, the grantee has diverted any funds from the purpose of the grant, is 
provided below. Note, although not individually addressed below, to the best of our 
knowledge and belief, there were no diversions of grant funds by any grantee to any use 
not in furtherance of a purpose specified in the grant. Also note that for grants approved 
or paid in the current tax year, information regarding the amounts expended by the 
grantee and the dates of any reports received from the grantee is not available at the time 
of the filing this return. 

The California Wellness Foundato 
954292101 

PART VII-B, Item . 5(c) : 
Information Regarding Expenditure Responsibility Grants 
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Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Foreign exchange 
Foreign Exchange - Sale 

Foreign Exchange 

I I r29104 FX DEAL TRANSACTED ON 29 NOV 2004 USD I EUR 000 000 -309,3914 80 000 308.91756 000 -47724 -47724 

12/01/2004 1 EX RATE 1 327 WITH NORTHERN TRUST CHICAGO 
11/30/04 FX DEAL TRANSACTED ON 30 NOV 2004 USD / EUR 000 000 A8,674 45 000 48,47141 000 -20304 -20304 

12MMOD4 1 EX RATE 1 325 WITH NORTHERN TRUST CHICAGO 
12/1/04 FX DEAL TRANSACTED ON 01 DEC 20D4 USD / EUR 000 000 -633 .92612 000 635.0%56 000 1,17044 1,17044 

12/03rmN 1 EX RATE 1 3294 WITH NORTHERN TRUST CHICAGO 
12r" FX DEAL TRANSACTED ON 03 DEC 2004 USID / EUR 000 000 -281,01909 000 278.47606 0 w -2,54303 -2,54303 

12107/2004 1 EX RATE 1 3305 WITH NORTHERN TRUST CHICAGO 
'12004 FX DEAL TRANSACTED ON 03 DEC 2004 USD / EUR 000 000 -169,67755 000 168,14208 coo -1,53547 -1,53547 
12IC7/2004 1 EX RATE 13305 WITH NORTHERN TRUST CHICAGO 
'120114 FX DEAL TRANSACTED ON 06 DEC 2004 USD / EUR 000 000 -386.44058 000 386,57010 000 12952 12952 

12IM004 I EX RATE 1 3432 WITH NORTHERN TRUST CHICAGO 
12J6104 FX DEAL TRANSACTED ON 06 DEC 2004 USD / EUR 000 000 -414,18907 000 414,32789 coo 13082 13882 

1ZW2()04 I EX RATE 1 .3432 WITH NORTHERN TRUST CHICAGO 

Total& for security : 0.00 -20,478,"7 .67 20,S06,102.61 0.00 26,6"94 2111,41,14.94 

Forekin exchanao HKV 

V20104 FX DEAL TRANSACTED ON 20 JAN 2004 USD t HKD 000 000 -702,942 82 000 702,66234 000 -28048 -28048 
01/27/2004 1 EX RATE 0 1287101 WITH NORTHERN TRUST 

CHICAGO 
211(YO4 FX DEAL TRANSACTED ON 10 FEB 2004 USD / HKD 000 000 -2,007 505 69 000 2,007.815 77 000 31008 31008 
0211212004 1 EX RATE 0 1287167 WITH NORTHERN TRUST 

CHICAGO 

Total* for security : 0.00 .2,7110,44111.611 2,7`10,4711.111 0.00 29.60 20.60 

Forsion exchantie JPY 

V20104 FX DEAL TRANSACTED ON 20 JAN 2004 USD I JPY 000 000 -2.185.055 04 000 2,167,524 04 000 -17,531 W -17.53100 
01/2=004 I EX RATE 0 0093292 WITH NORTHERN TRUST 

CHICAGO 
W30104 FX DEAL TRANSACTED ON 30 MAR 2004 USD / JPY 000 000 -799,40399 000 783,45974 000 -15,94425 -15,94425 
04=rIW4 ' EX RATE 0.0094527 WITH NORTHERN TRUST 

CHICAGO 
3r,40/04 FX DEAL TRANSACTED ON 30 MAR 2004 USD / JPY 000 000 -264,60736 000 259, 158 24 000 -5,44912 -5,44912 
()4Wr20(14 I EX RATE 0 0094464 WITH NORTHERN TRUST 

CHICAGO 

0 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

0 
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Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Lose Gain/Loss 

Foreign exchange 
Foreign Exchange - Sale 

Foreign Exchange 

11 r29104 FX DEAL TRANSACTED ON 29 NOV 2004 USD I NZD 000 000 -257,58807 000 257,24651 000 -34156 -34156 
12/01/2004 1 EX RATE 0 7155 WITH NORTHERN TRUST CHICAGO 

Totals for security : 0.00 -257,688.07 267,246.61 0.00 -341 .66 -U1.66 

Forelkin exciminue SGD 
10111104 FX DEAL TRANSACTED ON 11 OCT 2004 USD / SGD 000 000 -1,007 .273 36 000 1,009,879 16 000 2,60580 2,60580 
'1011412004 1 EX RATE 0.5947071 WITH NORTHERN TRUST 

CHICAGO 

Totals for security : 0.00 .1,007,273.36 1,009,879.16 0.00 2,606.80 2,606.60 

Forquan oxchanne CHF 

3/10/04 FX DEAL TRANSACTED ON 10 MAR 2004 USD I CHF 000 000 -1,623 .917 60 000 1.621 .082 33 000 -2,83527 -2,83527 
03/15/2004 1 EX RATE 0 7759758 WITH NORTHERN TRUST 

CHICAGO 
4rMO4 FX DEAL TRANSACTED ON 30 APR 2004 USD / CHF 000 000 -8,01201 000 8.00462 000 -739 -739 
0510412004 1 EX RATE 0 7692308 WITH NORTHERN TRUST 

CHICAGO 
4/30/04 FX DEAL TRANSACTED ON 30 APR 2004 USD / CHF 000 000 -21,68894 000 21,66692 000 -2002 -2002 
O5ffl4/2O()4 1 EX RATE 0 7692308 WITH NORTHERN TRUST 

CHICAGO 
712104 FX DEAL TRANSACTED ON 02 JUL 2004 USD / CHF 000 000 -W.536 91 000 30,26042 000 -27649 -27649 
07/07/2004 1 EX RATE 0 8012821 WITH NORTHERN TRUST 

CHICAGO 

Totals for security: 0.00 .1,694,166 .46 1,6611,0%29 0.00 -3,139.17 -3,139.17 
Sunumry of Foreign Exchange for Foreign exchange 0.00 -49,057,601.78 49,036,497.49 0.00 -21,004.29 -21,004.29 
Total Foreign Exchange - Sale 0.00 -49,057,501.78 49,036,497.49 0.00 -21,004.29 -21,004.29 
Total Foreign exchange 0.00 -49,057,501.78 49,036,497.49 0.00 -21,0".29 -21,004.29 

Northern Trust *Generated by Northem Trust from periodc data on 28 Feb 05 C0661 
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Realized Gain/Loss Detail Page 7 of 29 

Trade] Trade Unit Market Translation Total 
e Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Lose 

Equities 
Common Stock 

Capital Changes 

SRE-ORGrTELENORDEIMCELULARPARTICIP STIK MERGER TO TIM PARTIC EFIOMI104 
W3104 -010 000 Oil 000 4 40 -429 000 -429 
08/23/2004 1 

Totals for security: -0.10 0.11 -4.40 .4 .29 0.00 -4.2111 

ADR TELE CENTRO OESTE CELULAR PARTICIPAGOES S A WON AOR REPSTG PFD 
10)20/04 -3.75700 000 41 .72355 000 -65,94611 -24,22256 000 -24 .22256 
10/20/2004 1 

Totals for security: -3,767.00 41,723.65 .65,946.11 -24,222.56 0.00 -24.222.56 

ADIR TELELESTE CELUILAR PARTICIPACOES S A SPONSORED ADR REPvTG PFD 

9/2a,04 -044 000 492 000 -1281 -789 000 -789 

09/2WOO-4 1 

10/20104 -17300 000 3 .291 88 000 -5,03629 -1,74441 000 -1,74441 

10/20/2004 1 

Totals for security: .173 .44 3,296.60 -6,049 .10 .1,752.30 0.00 .1,752-30 

ADIR TIM PARTW.WACOES S A SPONSORED AOR REPSM EFD 

10/2210-4 -083 000 888 000 -1974 -1086 000 -1086 
1111=004 1 

Totals for seGurity: -0 .83 8.58 -19 .74 -10.86 0.00 -10.116 

SCA INTESA EURO.52 

512BI04 -132 000 261 000 -304 -165 122 -043 
05/2812004 1 

5/31/04 -046 000 153 000 -106 005 042 047 
0513112004 1 

Totals for smudW. -1 .78 4.14 -4 .10 -1 .60 1 .64 0.04 

ABN-AMRO HILOGS NV EURO. 

6/l/04 -018 000 369 000 -330 -062 101 039 
OMi/2004 1 

9/10104 -018 000 294 000 -331 -136 099 -037 
09/10/2004 1 

Totals for smuft: -0.36 6.63 -6.61 2.00 0.02 

Northern Trust *Generaled by Northern Trust from periodic data on 28 Feb 05 C0661 
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Realized Gairl/Loss Detail 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Capital Changes 

ING GROEP NV CVA EURO.24 
9/27/04 -090 000 2320 000 -1541 431 348 7 79 

0%2U2004 I 

Totals for security : -0.90 23.20 -15A1 4.31 3.48 7 .79 

SAINSBURY(j) ORD GBIR&MASSIrIKSH REDEM 
7/26/04 -330,60000 000 212.113 T9 000 -225 .61838 -15 .19608 1,69149 -13 .50459 
07/26/2004 1 

Totals for sacurlty: -330,400 .00 212,113.79 -225,618.33 .15,196.03 1,691A9 43AN.69 

Summary of Capital Changes for Common Stock --44,534AI 257,177.10 -296,663.86 -41,185.36 1,698.61 -39,486.75 

Sales 

INBEV NPV 
7119/04 INTERBREW NPV PRICE 25.32 BROKER COMMISSION -54,00000 3151 1,698.585 31 2371 -1 .277.88463 321 .02432 99,67636 420,70068 
0712112004 1 3,062 96 BROKER LEHMAN BROTHERS INTERNATIONAL 

EUR 
11/3(04 INBEV NPV PRICE 28 476 BROKER COMMISSION -42,5000() 3616 1,534 .165 07 2371 -1,005 .742 53 427.84629 100,57625 528,42254 

1 IM712004 1 2.766 47 BROKER . MERRILL LYNCH INTERNATIONAL, 
LONDON 

Totals for security: 4%600.00 3,232,750.38 -2,283,627.16 748,870 .61 200,262.61 949,123.22 

ADR PETROLEO BRASILEIR0 SA PEMQBAS SPONSORED 
9129/04 PETROL BRASILEIROS SPON ADR REP 1 PRF SHS PRICE . -10,57800 31 74 335,27243 2051 -216,72746 118,54497 000 118,54497 
10103120()4 1 317360001 BROKER COMMISSION 423 12 OTHER 

CHARGES 7 86 BROKER (D)SBC WARBURG 
DILLON REED & CDR NY 

1014104 PETROL BRASILEIROS SPON ADR REP 1 PRIF SHS PRICE -6.76600 3350 226,38505 2051 -138,62526 87,75979 000 87,75979 
10=120()4 1 33 5 BROKER COMMISSION 270 64 OTHER 

CHARGES 5 31 BROKER (D)SBC WARBURG 
DILLON REED & CDR NY 

I MID4 PETROL BRASILEIROS SPON ADR REP 1 PRIF SHS PRICE- -4,09500 3400 139.05721 2051 -83,90D 45 55,15676 000 55,15676 
10/1 1/20C'4 1 33 9986007 BROKER COMMISSION 183 80 OTHER 

CHARGES 3 26 BROKER . (D)SBC WARBURG 
DILLON REED & COR NY 

Northern Trust *Generated by Northern Trust from periodic data on 28 Fab 05 C0661 
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Realized Gain/]Loss Detail Pagell of29 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
10004 PETROL BRASILEIROS SPON ADR REP 1 PRF SHS PRICE -9.16100 3401 311,16897 2051 -187,69525 123 .47372 000 123,47372 
10/12/2004 1 34 0075002 BROKER COMMISSION 366 44 OTHER 

CHARGES 7 30 BROKER (D)SBC WARBURG 
DILLON REED & COR NY 

1114104 PETROL BRASILEIROS SPON ADR REP 1 PRF SHS PRICE -18,90000 3327 628,05307 2051 _V7,232 85 240,82022 0 OD 240.82022 

1 110MOD4 1 33 2711 BROKER COMMISSION 756.00 OTHER 
CHARGES 14 72 BROKER (D)SBC WARBURG 
DILLON REED & COR NY 

Total* for security: 49,500.00 1,639,936.73 -1,014,181 .27 625,756." 0.00 625,756A6 

LAFARGE EUR4 
11/3104 LAFARGE EUR4 PRICE 73 0205 BROKER COMMISSION -2,10000 9273 194,38747 5658 -118 .59931 55,57462 20 .21354 75,78816 
1110712004 1 35053BROKER SOCIETE GENERALE NEWYORK DTC 

008 
11/3/04 LAFARGE EUR4 PRICE 73 0205 BROKER COMMISSION- -5,32000 9273 492,44827 5658 -300,45159 140,789 05 51,20763 191,99668 
11107/2004 1 88799BROKER SOCIETE GENERALE NEWYORK DTC 

008 
1114104 LAFARGE EUR4 PRICE 72 1467999 BROKER -20,53400 9235 1,892,93153 5658 -1,159 .675 39 524,81136 208,44478 733,25614 
IlOY2004 I COMMISSION 3,414 36 BROKER GOLDMAN 

SACHS & CO NW YK DTC 005 

Totals for security : .27,954.00 2,679,767.27 -1,578,726.29 721,175.03 279,111165.96 1,001,040.98 
NEXANS EUR1 
7119/04 NEYANS EUR1 PRICE 27 5 BROKER COMMISSION -10,10000 3423 345,05154 2366 -238,48838 9,38794 97,17522 106.56316 
07r2'r2004 1 622 21 BROKER. CHEUVREUX DE VIRIEU PARIS 

Totals for security : 40.100.00 346,051 .54 -238 .488.38 9,397 .94 97,175.22 106,"3.16 
RrzNAULT(FtEGW NTL EUR3,811 
7119M RENAULT(REGIE NTL EUR3 81 PRICE 60 0093 BROKER -10,8w 00 7468 805.141 51 4098 -441,75322 306 .17958 57,20871 363.38829 
0712"2004 1 COMMISSION 1,451 86 BROKER SOCIETE 

GENERALE NEW YORK DTC 008 
9115/04 RENAULT(REGIE NTL EUR3 81 PRICE 68.4 BROKER -6,82400 8401 480,36729 4098 -238,21951 222,843 1 1 27 .3D4 67 250,14778 
091IW2004 1 COMMISSION 880 49 BROKER GOLDMAN SACHS 

& CO NW YK DTC 005 

Totals for security : .16,fX00 11,293,508.30 -679,972.T3 629,022 .69 U,613.33 613.U&07 

Northern Trust *GeneraW by Noiffiem Trust from periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Share3lPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

E.014AG NfV 
41`1304 E ON AG NPV PRICE 56 0847 BROKER COMMISSION -17,50000 6770 1 .182,56468 5136 -897,11255 73,21154 212,24059 285,45213 
"14/2004 1 2,13346BROKER GOLDMAN SACHS& CO NWYKDTC 

005 
6r" E ON AG NPV PRICE 56 6189 BROKER COMMISSION -12,90000 6920 891 .031 79 5136 -661,30010 63,05013 166,68156 229,73169 

06*'/2004 1 1,60674BROKER BEAR STEARNS NEWYORK DTC 352 
M1/04 E ON AG NPV PRICE 58 78 BROKER COMMISSION -9,40000 7078 664,16142 5136 481,87760 69,68721 112.69661 182,28382 
0W0'r2004 ' 1,19764BROKER MORGAN STANLEY AND CO NWYK 

DTC 050 

Totals for security : -39,300.00 2,737,757.89 -2,040,290-25 205,S".88 491,518.76 697,467." 

SWIRE PACIFIC *WWDO.60 

MQ(04 SWIRE PACIFIC'A'HKDO 60 PRICE 55 0 BROKER -99,59500 706 702,82065 407 -404.43011 297,85026 54028 298,39054 
0'r-'W2004 1 COMMISSION 1,586 69 OTHER CHARGES 

789 85 BROKER DEUTSCHE BANK SECURITIES INC 
2/10104 SWIRE PACIFIC IAIHKDO 60 PRICE 52.7154 BROKER -296,905 00 679 2,007.996 70 407 -1,205,65611 800,83095 1,50964 802,34059 
02j"r'004 ' COMMISSION 4,533 22 OTHER CHARGES. 

2,25656BROKER DEUTSCHE BANK SECURITIES INC 

Totals for security: -396,6011.00 ZM.817.36 -1,610,086 .22 1,098,651.21 2,"9.92 1,100,731.13 
BCA INTESA EUR0,6j 

11/22/04 BCA INTESA EURO 52 PRICE 339BROKER .165,21800 443 730,07578 231 -300,87600 162,13952 187.06026 349,19978 
"'2412004 COMMISSION 1,316 50 BROKER MORGAN 

STANLEY AND CO NW YK DTC 050 
1 1 rMG4 BCA INTESA EURO.52 PRICE 3 3458 BROKER -143.00000 445 634,69050 231 -329.65699 134,58357 170,44994 305.03351 
'2'02r2004 COMMISSION 953 46 BROKER MORGAN 

STANLEY AND CO NW YK DTC 050 
12004 BCA INTESA EURO 52 PRICE 3 4125 BROKER -61,42600 454 278,48652 231 -141 .60497 63,34098 73,54057 136,88155 
12'06r2()04 1 COMMISSION 418 35 BROKER MORGAN 

STANLEY AND CO NW YK DTC 050 
1213104 BCA INTESA EURO 52 PRICE 3 3926999 BROKER -84,95600 450 381,89338 231 -195 .84853 85,13873 100.90612 186,04485 
'2'07r2oo4 1 COMMISSION 573 70 BROKER : MORGAN 

STANLEY AND CO NW YK DTC 050 

Totals for security: -"4.$W.GD 2,026,146.18 .1,047,98&40 *16,202.80 531,91511 .119 
TELECOM ITALIA EUR0,56 

Northern Trust *Generated by Northern Trust from penodic data on 2a Feb o5 c0661 
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Realized Gain/Loss Detail 
Page 11 of 29 

Tradet Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sales 
11 r261G4 TELECOM ITALIA EURO 55 PRICE 2 8947 BROKER -448,40000 383 1,717.94976 270 -1,212,212 95 24.65538 481,08143 505,73681 

'1130/2004 1 COMMISSION 515 54 BROKER LEHMAN 
BROTHERS INTERNATIONAL EUR 

Totals for security : 44$AW.00 1,717,949.76 .1,212,212.96 24,665 .38 481,081 .43 $06,736.81 

HITACHI JPY50 
4r2QfG4 HITACHI JPY50 PRICE 796 4125 BROKER COMMISSION -162,00000 733 1,187,632 01 602 -975,24219 121,61618 90 .77364 212,38982 
C)4r0J2004 1 496 04 BROKER CSFB NEWYORK DTC 355 

Totals for security: -1162,01)(11.00 1.187,932.01 -975,24LI9 121,616.18 90,77&64 212,389.82 

KOMATSU NPV 
1/20/04 KOMATSU Y50 PRICE 674 2899014 BROKER -M5,000 00 628 2.16520108 538 -1,854,803 55 97,74502 212,65251 310.39753 
olr2212004 ' COMMISSION 2,73159BROKER CSFBNEWYORK 

DTC 355 
Totals for security: -346,ODD.00 2,166,201.08 -I'SKN&55 97,745.02 21ZGSL51 310,397.63 

MITS1.1801,11 TDKYO IF NFV 
3=104 MITSUBISHI TOKYO F NPV PRICE 1016760 5925925 -2700 9,63526 259,98096 951653 -256,77747 -21,34017 24,54366 3,20349 
04WJ2004 I BROKER COMMISSION 171 .00 BROKER FUJI 

SECURITIES NEWYORK 
4/1104 MITSUBISHI TOKYO F NPV PRICE 1030000 0 BROKER -7500 9.90051 741,60297 9,52227 -713.27075 -51.03656 79.36878 28.33222 
04'M2004 ' COMMISSION 935 59 BROKER MERRILL LYNCH 

FENNER & SMITH INC 
Totals for security: -102 .00 1,001,593.93 -970,048 .22 -7Z376.73 103,912.44 31,63L71 

NIPPON OIL CORP Y50 
7/20/04 NIPPON OIL CORP Y50 PRICE 690 0 BROKER -134,00000 6 38 853,29422 398 -532,14763 252,02631 69.12028 321,14669 
07'22'2004 1 COMMISSION 1,076 51 BROKER CSFB NEWYORK 

DTC 355 
10/19104 NIPPON OIL CORP Y50 PRICE 708 0 BROKER -95.00000 648 614,96086 398 -377,26884 192,64971 45,04231 237,69202 
'W"2004 I COMMISSION 77585BROKER CSFBNEWYORK 

DTC 355 
Totels for security : -229,0w.00 11,411411,2515,0111 -909,41GA7 4",676.02 114,162.59 1115111,8311.61 

NIPPON TELATEL CP NPV 

Northern Trust *Generafed by Northern Trust ftom penodic data on 28 Feb 05 C0661 
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0 

TQK CORP JPY50 

5/1 I&AD4 TDK CORP JPY`50 PRICE 7520 8 BROKER COMMISSION ~5,000 00 6591 329,14087 5250 -262.15137 57.14770 9,84180 66.w9 50 
()5/2012004 ' 415 24 BROKER JP MORGAN SECURITIES LIMITED 

LONDON 
5126104 TDK CORP JPY50 PRICE 7624 73 BROKER -5,80000 6794 393.68457 5248 -304,09559 72.87271 16,71627 89,58898 
o-'V=004 1 COMMISSION 393 .44 BROKER DEUTSCHE BANK 

SECURITIES INC 
10119104 TDK CORP JPY50 PRICE 7793 5315243 BROKER -16,40000 7135 1,169.22459 5247 -859,85651 237,31300 72,05508 309.36808 
10121r4N ' COMMISSION 857 49 BROKER DEUTSCHE BANK 

SECURITIES INC 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

TradeJ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost GaintLoss GanVLoss Gain/Loss 

Equities 

Common Stock 

Sales 
6124104 NIPPON TEL&TELCP NPV PRICE 5688664237288 -11800 5,23794 617,61307 5, 5aS 44 -658 .58695 -117,41619 76,44231 -40.97388 

06na/2004 1 BROKER COMMISSION- 463 80 BROKER NOMURA 
SECURITIES NEWYORK 

Totals for security*. .118.00 617,613.07 -"8,686.96 .117,416.19 76,442.31 .40,973.88 

ONO PHARMACEUTICAL JPY60 

7/20104 ONO PHARMACEUTICAL JPY50 PRICE 5279077 -5,00000 46 7a 243.59755 3037 451,661 44 74 .50408 17,43203 91,93611 

07/2=004 1 BROKER COMMISSION 307.31 BROKER: FUJI 
SECURITIES NEWYORK 

Totals for security: .61000.00 243,69T 66 74,504.08 17A32.03 91,936.11 

SANKYO COMPANY LTD JPYfR 

8r23104 SANKYO COMPANY LTD JPY50 PRICE 2270 0 BROKER -40,00000 2077 830,09269 1372 -548,49255 233,59221 48,00793 281.60014 
OMM004 1 COMMISSION 762 41 BROKER DEUTSCHE BANK 

SECURITIES INC 

Totals for security : -40,000.00 330,092.60 448,492.56 233,592.21 48,007.93 281,60.14 

SUMIT011110 MITSUI FG NPV 

3rJ0104 SUMITOMO MITSUI GR NPV PRICE 753799 5363636 -11000 7,14333 785,42721 2.21911 -243,99692 513,49495 27,93534 541.43029 
04M=004 1 BROKER COMMISSION 338 71 BROKER MORGAN 

STANLEY AND CO NW YK DTC 050 
3/31104 SUMITOMO MITSUI GR NPV PRICE 753753 3387096 -6200 7J33 42 441.97598 2,21964 -137 .52554 288,90815 15,54229 304,45044 
04*WOD4 1 BROKER COMMISSION 296 36 BROKER 

CITIGROUP GLOBAL MARKETS INC 

Totals for security : -1172.00 1,221,403.19 -MI,522." 802,403.10 43,477 .63 U5.880.73 
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Trade/ Trade Unit Market Translation Total 

-Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

-27,200.00 1,892,050.03 IA26,103A7 367,333 .41 93 .613.is 466,046.56 

-21 .39800 3025 646,40328 1289 -275,51751 370.88577 000 370.88577 

Total* for security : 

ADR AMER MOVIL 3 A DIE C V SPONSORED AOR REPST13 SER L SH8 

1/8/04 AMERICA MOVIL SA ADR EACH REP 20 SHSIL:Npv 
01111=004 1 PRICE 30 25 BROKER COMMISSION 85592 

OTHER CHARGES 30 30 BROKER CITIGROUP 
GLOBAL MKTS INC NY 

1/20104 AMERICA MOVIL SA ADR EACH REP 20 SHSVNPV 
01WrAN 1 PRICE 32 4346997 BROKER COMMISSION 

428 96 OTHER CHARGES 1628BROKER 
CITIGROUP GLOBAL MKTS INC NY 

1121)04 AMERICA MOVIL SA ADR EACH REP 20 SHSVNPV 
01/2WO04 1 PRICE 31 7755003 BROKER COMMISSION 

598 80 OTHER CHARGES 22 27 BROKER 
CITIGROUP GLOBAL MKTS INC NY 

Totals for security: 

ADR TELEFON03 DIE MEX S A SPONSORED ADR REPSTG SH ORD L 

11/24/04 TELEFONOS DE MEXIC SPON ADR(CNV 20 SEITUNPV) 
PRICE 34 8559 BROKER COMMISSION 43600 
OTHER CHARGES 8 90 BROKER ALEX BROWN 
AND SONS NEWYORK 

Totals for security : 

EADSIEURO AERO DEF EURI 

515104 EADS(EURO AERO DEF EUR1 PRICE 21 1256 BROKER 
0&0912004 1 COMMISSION 2,444 88 BROKER CHIEUVREUX DE 

VIRIEU PARIS 

Totals for security : 

ING GROEP NV QVA EURO .24 

11/3104 ING GROEP NV CVA EURO 24 PRICE 21 2375 BROKER 
11107r2o()4 1 COMMISSION 3,769.38 BROKER . GOLDMAN 

SACHS & CO NW YK OTC 005 

Totals for security : 

TELECOM CORP OF NZ NPV 

Northern Trust 

000 282,30664 -14,97000 31 78 475,05817 1289 -192,75153 282,306 64 

-47,09Z00 11,468,545.93 _W6,3011 .69 962,496.24 

-10,90000 3486 379,48441 3422 -372,57346 6,91095 

9112A96.24 

6,91095 

6,910.96 

804,00091 

0 .00 

000 

.10,900.00 379,484.41 .372,573.46 6,910.96 0.00 

-W.200 00 2553 1,355,822 67 1039 -551 .82176 651,57863 152,42228 

-U,200.00 1,365,3=67 -651,821.76 "11,578.63 162,422 .29 804,000.91 

-77,70000 2697 2,091,843 30 1715 -1 .330.387 60 403,52572 357.92998 761 .45570 

.77,700.00 2,091,843.30 -1,330,387.60 403,526.72 357.929.98 761A6L70 

*Generafed by Northern Tfust ftm pedodic date on 28 Feb 05 C0661 

-110,724 00 3243 347,38448 1289 -138 .08065 209,30383 000 209.30383 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
1 1 r26104 TELECOM CORP OF NZ NPV PRICE 6 0444 BROKER -59.50000 434 257.911 64 318 -189.15084 -19.92202 88.68282 68,76080 

1 Ir-M004 1 COMMISSION 77 39 BROKER LEHMAN BROS INC 
NEWYORK DTC 074 

Totals for security : -69,500 .00 257,911.64 -159,160 .U -19,922.02 88,69LS2 68,760.30 

PORTUGAL TCOM SQPS EURI(RE1301 

11/26/04 PORTUGAL TCOM SGPS EURII(REGD) PRICE 8.9563 -26.00000 1186 308.20755 864 -224,56713 -31,91029 115,55071 83 .64042 

12/01/20C)4 1 BROKER COMMISSION 92.49 BROKER LEHMAN 
BROTHERS INTERNATIONAL EUR 

Totals for security : -26,000.00 308,207 .66 -224,1147.113 -31,910.29 115,660.71 83,640.42 

OVERSEA-CHINME 5K $001 

10111104 O/SEAS CHINESE SK SGD1 PRICE 13 8377 BROKER -123.00000 823 1.010,209 58 632 -775 .552 09 206,81255 27 .84494 234.65749 
10/13/2c)04 1 COMMISSION 2,278 22 OTHER CHARGES 

56 1~4 BROKER CSFB NEW YORK DTC 355 
Totals for security : -123,000.00 1,0110,209.111111 -776,562.09 206,812.U Z7,8"94 234,"7 .49 

W~O SANT CENT HISP EUR0.601REG01 

120064 BCO SANT CENT HISP EURO 50(REGD) PRICE 90 -14.06700 1197 168.14840 830 -116,60848 47 .19791 4,34201 51,53992 
12/06t2OO4 1 BROKER COMMISSION 303 21 BROKER 

GOLDMAN SACHS & CO, NW YK DTC 005 
12/3/04 BCO SANT CENT HISP EURO 50(REGO) PRICE 90242 -34.23300 1197 409,31536 830 -283,77466 115.77051 9.77019 125.54070 
12/07/2004 1 BROKER COMMISSION 613 24 BROKER 

GOLDMAN SACHS & CO NW YK DTC 005 
Totals for security : 48,300.00 577,463 .76 .400,393 .14 162,911111.42 14,112 .20 177,880.62 

REPSOL YPF SA EURJ 

6004 REPSOL YPF SA EUR1 PRICE 17 1960002 BROKER -17.92600 2102 376.05632 1536 -274,78508 -2.29664 103.56788 101,27124 
06106f2004 1 COMMISSION 678 12 BROKER MORGAN 

STANLEY AND CO NEW YORK 
6/3/04 REPSOL YPF SA EUR1 PRICE 17 0410999 BROKER -21,57400 2092 450.41651 1536 -330,70474 -6,86997 126,58174 119,71177 
OW07"2004 1 COMMISSION 812 21 BROKER' MERRILL LYNCH 

INTER NEW YK DTC 161 
10/11/04 REPSOL YPF SA EUR1 PRICE 17 8 BROKER -49,003 00 2210 1,080.996 91 1536 -751 .15994 30 .30319 299,53378 329,M 97 
1011-1'2004 1 COMMISSION 1,949 30 BROKER, MERRILL LYNCH 

INTER NEW YK DTC 161 
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0 

IFFUENDS PROVIDENT ORD 68P0.10 

11/26104 FRIENDS PROVIDENT ORD GBPO 10 PRICE 1 4850999 -1()8,985 00 280 305,28833 2 DB -226.65895 31,80387 46.82551 78,62938 
1 'r"2004 1 BROKER COMMISSION 412 69 BROKER MERRILL 

LYNCH INTL LTD EQUITIES 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

044im-04- at 000" 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GainfLoss 

Equities 
Common Stock 

Sales 

10115104 REPSOL YPF SA EUR1 PRICE 17 5 BROKER -6,78200 2169 146.94516 1534 -103,96030 1,78716 41 .19770 42,95486 

1()/IW20()4 1 COMMISSION 147 08 BROKER GOLDMAN SACHS 
& CO NW YK DTC 005 

Totals for security: -95,n6.00 ZOK4114.90 -1,460,610.06 22,923.74 670A81 .10 693,111N.84 

ZURICH FIN SVS GRP CHF6. 

3110104 ZURICH FIN SVS GRP CHF9 PRICE 211 3329 BROKER -9,90000 16602 1,641,13971 16790 -1,659 .716 16 -440.a22 24 422,24579 -18.57645 

03/14/20(14 1 COMMISSION 2,440 71 BROKER* MERRILL LYNCH 
INTL LTD EQUITIES 

Totals for security : .9,900.00 11,"11,1139.711 -1,669.716.16 -440,822.24 42Z245 .79 -118,576,416 

ABBEY NATIONAL ORD GBIP0.10 

8/19104 ABBEY NATIONAL ORD GBPO 10 PRICE 58373999 -44.96000 1064 477.69473 a 30 -372 .69619 107,17372 -2.17518 104,99854 
08124/2c)04 1 BROKER COMMISSION 645 76 BROKER 

D KLEINWORT WASSERSTEIN N AMERICA 
8120104 ABBEY NATIONAL ORD GBPO 10 PRICE 5845 -44.26000 1071 366,43216 830 -21913,998 47 82,58086 -14717 82,43369 
Oa'2512004 I 13ROKER COMMISSION 495 35 BROKER 

D KLEINWORT WASSERSTEIN N AMERICA 
8/23104 ABBEY NATIONAL ORD GBPO 10 PRICE 58958998 -11.28000 1074 120.95012 830 -93.50563 28,06674 -62225 27,44449 
0&25120(14 1 BROKER COMMISSION 163 49 BROKER 

D KLEINWORT WASSERSTEIN N.AMERICA 

Totals for security: -90,5w.00 W5,077 .01 -760,200M 217,821.32 .2,944 .60 214,876.72 
CORUS GROUP ORD GBPO.10 

101601 CORUS GROUP ORD GBPO 10 PRICE 0 5458 BROKER -313,66000 097 304,61423 089 -277,49210 -10,0112 12 37,20425 27,12213 
1(y10"2004 1 COMMISSION 411 75 OTHER CHARGES 

178BROKER UBSAGLONDON 
12115104 CORUS GROUP ORD GBPO 10 PRICE 054BROKER -742,99800 104 77062257 089 -657,32345 -34.05243 147,35156 113,29912 
'2j'9r2004 ' COMMISSION 1,041 75 BROKER CSFB (EUROPE) 

LIMITED LONDON 

Totals for security: -1,066,GN.00 1,075,236.80 -w815.55 -44,11U.55 lKs".30 140,421.26 

0 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sal" 
11129104 FRIENDS PROVIDENT ORD GBPO 10 PRICE 1 5047999 -31,21500 285 88,83143 208 -64,91865 '10,295 93 13 .61685 23,91278 
12101/20()4 1 BROKER COMMISSION 120 07 BROKER MERRILL 

0 

0 
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LTNGH 11411- Liu EQUITIES 
1217104 FRIENDS PROVIDENT ORD GBPG 10 PRICE 1 55 -99,081 00 3 01 297.64170 208 -206,06134 42,17151 49 .40885 91,58036 
12MQ004 1 BROKER COMMISSION 402 36 BROKER . MERRILL 

LYNCH INTL LTD EQUITIES 
12114104 FRIENDS PROVIDENT ORD GBPO 10 PRICE 1,5774999 -241 .91900 303 731.97755 208 -503,12525 114,67459 114.17771 228.85230 
'2j'6QO04 1 BROKER COMMISSION 973 80 OTHER CHARGES 

192BROKER UBSAG; LONDON BRANCH 

Totals for security : 481,200.00 1,423,739.01 .1,000,764.19 i9s,"S.90 224,02111.92 422,97CB2 

MM02 03D GIE1120,0011 

314104 MM02 ORD GBPO.001 PRICE 10839 BROKER -337,82700 198 666,97541 145 -488 .34449 64,30345 114,32747 178,63092 
OMMOD4 1 COMMISSION 90163 OTHER CHARGES- 

003BROKER GOLDMAN SACHS 8,CO NWYKDTC005 
3/5/04 MM02 ORD GBPO 001 PRICE 111BROKER -150,14500 202 303,32953 145 -217,04151 35,68885 50,59917 86.28802 
03MQ004 1 COMMISSION 410 04 OTHER CHARGES 

003BROKER GOLDMAN SACHS &CO NWYKDTC005 
3/5M MM02 ORD GBPO 001 PRICE 1 1113 BROKER -150 .14500 203 303,70002 145 -217,04152 36,05935 50 .59915 86,65850 
0310912004 1 COMMISSION 395 31 BROKER MERRILL LYNCH 

INTL LTD EQUITIES 
3/8/04 MM02 ORD GBPO 001 PRICE 1 1197999 BROKER -47,483 OD 207 98,11574 145 -68.63886 12,30005 17,17683 29,47688 
03/1012MA 1 COMMISSION 132 63 OTHER CHARGES- 

1 84 BROKER HSBC BANK PLC (FORMERLY MIDLAND BK 

Totals for security: .685,600.00 1,372,120.70 -991,0".38 148.361 .70 232,702.62 391,064.32 
REUTEM GROUP ORD GSPO .25 
319/04 REUTERS GROUP ORD GBPO 25 PRICE 38202998 -29.61400 705 208.43796 427 -126,31807 56,39525 25,72464 82,11989 
031"r2OO4 1 BROKER COMMISSION 281 77 OTHER CHARGES 

1 84 BROKER CITIGROUP GLOBAL MARKETS INC 
4/5/04 REUTERS GROUP ORD GBPO 25 PRICE 40922 -247 .96600 750 1,856,26486 427 -1 .057 .695 27 592,21005 206,35954 798,56959 
04'07r2004 1 BROKER COMMISSION 2,50914 OTHER CHARGES 

1 83 BROKER . CITIGROUP GLOBAL MARKETS INC 

Totals for security- .277,580.00 2,064,70182 -1,194,013 .34 648,0&30 232,OUIS 980,"IIIAS 
MOLLS ROYCE GRO 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par - Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

3/11/04 ROLLS ROYCE GROUP ORD GBPO 20 PRICE 2131 -266,50000 384 1.021 .a24 75 203 -W 312 26 356,06142 125.45107 481,51249 

0311612004 1 BROKER COMMISSION 1,38132 BROKER . 
MORGAN STANLEY AND CO NW YK DTC 050 

10/28/04 ROLLS ROYCE GROUP ORD GBPO 20 PRICE -317,55700 479 1.517.554 94 194 -616,54393 743,01792 157,99309 901,01101 

11/01/2004 1 2 6050999 BROKER COMMISSION 2,05146 OTHER 
CHARGES 1 83 BROKER CAZENOVE & CO 

Totals for security: -6K05T.00 2,639,379.69 .11,1166.11N.119 11,099,079-16 293,4114.1141 1,382,U&60 

SASMILLER PLC ORD U3100,110 

4/15/04 SABMILLER PLC ORD USDO 10 PRICE 6 2005 BROKER -112 .50000 1108 1 .244,39564 748 -840.63058 210.17194 193,59312 403,76506 

CW19QO04 1 COMMISSION 1,682 20 OTHER CHARGES 
1.78 BROKER . JP MORGAN SECURITIES NW YK DTC 60 

6/2/04 SABMILLER PLC ORD USDO 10 PRICE 6 5 BROKER -110,50000 1194 1,317.893 27 748 -825.68604 273,05375 219.15348 492.20723 

06106r20(14 I COMMISSION 1,781 56 OTHER CHARGES. 
183BROKER JP MORGAN SECURITIES NWYKDTC 60 

Totals for socurft : .223M.00 2,U2,2B&91 4,6116,311111IS2 483,2U.69 412,746.60 U5,97129 

TYCO INTL LTD NEW COM 

1/14/04 TYCO INTERNATIONAL COM USDO 20 PRICE -26.41000 2747 724,29463 1771 -466,96469 257,32994 000 257,32994 
01/1912004 1 27 4662998 BROKER COMMISSION 1 .056 40 OTHER 

CHARGES 33 95 BROKER (D)SBC WARBURG 
DILLON REED & COR NY 

1/16/04 TYCO INTERNATIONAL COM USDO 20 PRICE 282802 -29,59000 2828 835.58835 1771 -523,19142 312.39693 000 312,39693 
0112112004 1 13ROKER COMMISSION 1,183 60 OTHER CHARGES 

3917BROKER (D)SBC WARBURG DILLON REED &CDR 
NY 

0 

11 .559,8112.98 569,726.97 0.00 569,now 

63,881,063.00 -M,123,413A9 11,465,776.01 6,291,874.50 17,757,649.51 
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0 

Totals for swuft : -56,000 .00 

Summary of Sales for Common Stock -6,364,042 .00 

Total Common Stock -6 .688,576.41 

53,623,885.90 45,826,749.64 11,506,960.37 6,290,175.89 17,797,136.26 
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Trade/ Trade Unit Market Translation Total 
Settle Date SharesfPar Price Proceeds Cost Cost Gain/Loss GainfLoss Gain/Loss 

Equities 
Rights/Warrants 

CapftalChanges 

13RAML TELECOM RT 
WAX -1,36000 000 088 000 000 088 000 088 
06/07/20064 1 

Table for security : -1,360.00 0.85 0.00 0 .88 0.00 0 .88 

TEECOMUNICACOES BRASILEIRAS S.A POISON PILL RT 

5/20/04 -20,32200 000 264 000 000 264 000 264 

05/20/2004 1 

6/25/04 -20,32200 000 081 000 000 081 000 081 

OISQW004 1 

Totals for security: .40,6"00 345 0.00 3AS 0.00 3AS 

Sumnury of Capital Changes for RightsfWarrants -42,004.00 4.33 0.00 4.33 0.00 4.33 

Total RightwWarrants -42,004 .00 4.33 0.00 4.33 0.00 4.33 

Total EquMes -6,730,680AI 63,881,067.33 -36,123,413A9 11,465,779 .34 6,291,874.60 17,767,663.84 



Totaft for security : 0 .00 15,677.83 0 .00 0.00 16,577 .33 15,577.83 

Currency Revaluation CAD 

6/30/04 000 000 -2.66505 000 000 000 -2.66505 -2.66505 
OW=004 1 

Totals for security: 0 .00 -2,865.05 0.00 0.00 -2.666.06 _Z666.05 

Currency Revaluation EULt 

W91134 000 000 1,53752 000 000 000 1 .53752 1 .53752 
02MOD4 i 

4130104 000 000 -9,46968 000 000 000 -9.46968 -9.46968 
04r3W2004 1 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Losa 

Currency revaluation 
Currency revaluation 

Currency Revaluation 

Currency Revaluation GOP 
1/31/04 000 000 22972 000 000 000 22972 22970 
01/3112004 1 
212904 000 000 -1413517 000 000 000 -14,13517 -14,13517 
021290004 1 
3/31/G4 000 000 -24 .97237 000 000 000 -24,97237 -24 .97237 
03/31/2004 1 
4rMO4 000 000 26,27283 000 000 000 26,27283 26,27283 
04/30/2004 1 
6rdO)04 000 000 -21523 000 000 000 -21523 -21523 
06M/2OD4 1 
7/31/04 000 000 -1,23810 000 000 000 -1,23810 -1,23810 
07131/2004 1 
8/31/04 000 000 -9,40543 000 000 000 -9,40543 -9,40543 
08/3112004 1 
10/31/04 000 000 1 .90556 000 000 000 1,90556 I,9D5 56 
10131/2004 1 
11/30/04 000 000 46502 000 000 000 46502 -46502 
11/30/2004 1 
12/31/04 000 000 37,60104 000 000 000 37.60104 37.601040 
12/3112004 1 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Currency revaluation 
Currency revaluation 

Currency Revaluation 
5/31104 000 000 2,321 94 000 000 000 2,32194 2,32194 
05/31/2004 1 
6rXY04 000 0 OD 29,71175 000 000 000 29 .71175 29 .71175 
06/30/2004 1 
7/31/04 000 0 OD -50.58698 000 000 000 -50,5W 98 -50,5W 98 
07131/2004 1 
8/31/04 000 000 -6,04211 000 000 000 -6,04211 -6,04211 
081=2004 1 
9130/04 000 000 -4.39469 coo 000 000 -4,39469 -4,39469 
09/3012004 1 
10131104 000 000 -10,80603 000 000 000 -10.8W 03 -10,8WO3 
10/31/2004 1 
1 1 f30104 000 000 69,75104 000 000 000 69.75104 69.75104 
1 IrJW004 1 
12131/04 000 000 1 9 . T79 84 000 000 000 19,T79 84 19,77984 
12/31/2004 1 

Totals, for sewrity: 0 .00 41,802.60 0.00 0.00 41,80260 41,80ZOO 

Currency Revakiation HK 

1/31104 000 000 12217 000 000 000 12217 12217 
01/31/2004 1 

2/29/04 000 000 49101 000 000 000 49101 -0101 
02r.MOCA 1 

Totaft for security: 0.00 -M.94 0.00 0.00 -368.84 -M.34 

currency Revaluation JPY 

1/31/04 000 0 OD 19,85396 000 000 000 19,85396 19,85396 
OM1/2004 1 

2/29/04 000 000 21 54097 000 000 000 21,54097 21 .54097 
02129/2004 1 

4/30/04 000 000 3,16917 000 000 000 3.16917 3,16917 
04/30/2004 1 

&31/04 000 000 8,61028 000 000 000 8,61028 8,61028 
05131/2004 1 



AGCWJW*~ 4wfCWFVI tee DOW', ,,,-k 
CWFOI 

Realized Gairl/Loss Detail Page 21 of 29 

Trade/ Trade Unit Market Translation Total 
Settle Date SharestPar Price Proceeds Cost Cost Gain/Loss Gain/Lou Gain&oss, 

Currency revaluation 
Currency revaluation 

Currency Revaluation 

6WO4 000 000 4,29474 000 000 000 4,29474 4 .29474 

06/W/2004 1 

7/31/04 000 000 -13,02009 000 000 000 -13,02009 -13 .02009 

07/31/2004 1 

8131/04 000 000 -6,78026 000 000 000 -6.70026 -6,7110 26 

08/31/20064 1 

10/31/04 000 000 29,04893 000 000 000 29.04893 29,D48 93 

10/31/2004 1 

11/30/04 000 000 -39529 000 000 000 -39529 -39529 

11/30/2004 1 

Totals for secuft: 

Currency Revaluation !;HF 

3131/04 

03/31/2004 1 

4/30/04 

O413Qr2OO4 1 

5/31/04 

05/31/2004 1 

7/31/04 

07/31/2OD4 1 

9/3004 

09r"2M4 1 

IM1104 

IWWW4 1 
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Totals for security: 

Currency Revaluation NZ 

12/31104 

12/31/2OD4 1 

Totals for security: 

Currency Revaluation SG 

10/31/04 

10/3112aX 1 

0.00 6111,322 .41 0 .00 0.00 66,322.41 66,32L41 

000 000 32357 000 000 000 -32357 -32357 

0.00 -323 .57 0 .00 0.00 -323 .67 -323.57 

000 000 -2,93622 000 000 000 -2,93622 -2 .93622 

0.00 -2,536 .22 0 .00 0 .00 -2,936.22 -2,936.22 

000 000 -17,22211 000 000 000 -17,22211 -17.22211 

000 000 25366 000 000 000 25366 25366 

0 DO 000 -5040 000 000 000 -5040 -5040 

000 000 38281 000 000 000 38281 38281 

000 000 -14,56581 000 000 000 -14 .56581 -14,56501 

000 000 4,88414 000 000 000 -4,88414 4,86414 



tggoo goqodgZuoejepotpouedWO41sni.LUJGYYONAqPQIRIPUGD. ;snjjL ajaq;joN[ 

OE)VDIHO 
isnUl NN3HINON HIM 99COCK 0 31VU X3 

Lo ZEG'Z- 19 ZEO'Z- 000 9091,91W 000 LZ Z L9'9SV 000 000 asn I deD JF00Z 100 LZ NO a3.LDVSNVUL lyao X=j 001LZIC L 
o0volHo 

isnNi NN3HINON HIM GOLZVS'G 31VU )(3 L K*Z/9Z/% 
zz L90, V zz Lgt"v- 000 B, VOL'OW 000 9Z CZE UP 000 000 asn / d99 V00Z 100 SZ NO a3l0VSNVUI IV30 X:i 11019VOL 

OOV'31HO isnUl NH3HINON HIM M099 0 31VU X3 L 1,00Z/ZLIOL 
90 CKZ so c6c z 000 CZ C96'6CC- 000 ez 99E,ZK 000 000 asn / dSE) IPOOZ 100 LO NO a3i3VSNVNI IV30 X=l VOILM 

OE)VOIHO 
isn8l NU3HIHON HIM 9ZLtPO99 0 31VU )(3 ~ VWZIL01% 

9L OW 9L SW 000 RZ Gco Kc- 000 Z9 M'Lcc 000 000 asn / d90 VOW 100 K NO Gal0VSNVUI IV30 X=1 00/1710L 
o0volHo 

isn8l N83HIUON HIM ZLSZ099 0 31VII X3 L OOOZ/Mo 
99 LSV~ 99 LO Ll 000 6C 09C'EEZ- 000 sz 8K Ke 000 000 asn / deD vooz inr 6Z NO 031OVSN"i IV30 X=l 11016ZIL 

OE)VOIHO 
isnui N8BHIbON HIM P9909VS 0 31V8 X3 jooZ/Zo/qo 

ze 696, v ze 696' V 000 61, W189- 000 LL CCE'Ug 000 000 asn / deE) spooz inr 9Z NO 0313VSNV~ll IV30 X=1 VWZIL 
OE)VOIHO 

isnUl N83HI60N HIM C6LVSIg 0 31VU X3 tooZ,,VCo 
9Z 6K'6 t 9Z 6K'6 000 06 QLZ'69tF,z- 000 % ozg,wg,z 000 000 asn / dSE) IPOOZ NVIN 6 ~ NO 091OVSNVUI IV30 X:J WM/c 

OE)VOIHO 
isn8l NN3HINON HILAA Z609099 0 31V?J'X3 

LE KZ'Z- LE KZ'Z- 000 vSoK'9U- 000 LL 901'gLL 000 000 cen / dBE) 000Z ~IVW 9L NO a3lOVSNVUI IV3(3 X=1 K/We 
OW01HO 

isnNI N~GHIUON HIM KORCIPS 0 SiVld X3 VooZ/WjZo 
LL L LC- LL Lle- 000 oz MZ90,V 000 cvcv9,t9o'L 000 000 asn / d80 tOOZ 93=1 CO NO a3l0VSNV8I IV30 XJ vote/z 

OE)VOIHO 
isnUl N83HINON HIM Z06C61PS 0 31VN X3 tOOZGQ= 

ze 9w's ZE gw,c 000 m KZ' ~w Goo Z9 6EZ'n9 000 000 asn d90 VOOZ 83=1 ZO NO OaIOVSNV81 W30 X.A Wzfz 
d89 SDU§4*x* URIFS-U04 

85uetl3X3 uBlaj0:l 

auvw auvw wo wo ZvEzvto 00,0 uopnitAoi Aouauno jol uoipnlvAeM Aouauno jo Ainums 

66'990'W 66,900,9v 00,0 00*0 66,990'qc- 00,0 :AWR3" A01 sigpi 

uolionitAGN Aousuno 

uovjanjVA3J Ouaunj 

uo.zlvnIvAaj Xiuaunj 
ssolluleD SWTUIVE) ssollule0 1200 Isoo SPGW-',Wd 80ud AdAGJ84S mea smas 

11401 U04L.1suoi.L 40)PBVY vun epeil /GPPJI 

69 10 ZZ GBEd 1!1210c[ sso-lfu!Lo p3zTlLa-d 

&10 



t9go go qo_4 SZ uo e)ep o~t~uad wo4 pnil waWjoN Aq pajejeusq. jsnjjL tuoq;joN 

una stmatins alromi 
w"s wm wo wLzrosz- V0,9L9,69Z 00*0 :Awn*os joi spnoi 

OE)VOIHO isnUl NM3HIaON HIM 66VC L 31VN X3 L 1,00&WW 
LV OLE LV OLE 000 6C QBZ'CLL- 000 go 999'E & L 000 000 asn f avolPOOZ Nnr VO NO 03I3VSNV8i IV30 X=1 "AlIg 

OE)VOIHO isnUl NM3HI80N HIM LSC L 31" X3 L tOOZ/90/90 
L6 CZ9 L6 US 000 tz ecip'sft- 000 8L L96'914 000 000 asn / CV0 VOOZ Nnr VO NO a3l3VSNVNI IV30 X:l PW/9 

avo enumple um-ei-og 
U,Uwgz- ZIE'Rwgz- 0wo LrEalnew G9*st6,vulz& 0018 Apnoes jol slawl 

OE)VOIHO 
isnUl N89HINON HIM 99n6L9 0 31VU X3 t vowntru 

96 z%- 96 m- DDO ZO 06Z'L LZ- 000 LO LEL'9LZ 000 000 asn / d9C) tOOZ 030 60 No a3iOVSNYMI lV3(3 X:l vm/ZL 
OE)VOIHO 

isn8l N83HINON HIM LE9OLLS 0 BIV8 X3 
00 K6- 00 V(A- 000 go ZVV'06- 000 se 990,69 000 DO 0 asn I dSE) KOZ 020 90 NO 031OVSN"I IV3a X=1 

OE)VOIHO 
ismil N83HINON HIM ZQKC L9 0 31" Xa L K)OZIOLlZL 

99 001?'tl- 99 oot"Ir 000 9C GeC'LgZ- 000 OL V96'ZOZ 000 000 asn / d80 t'00Z 03a LO NO 031OVSNVNi lV3a X=l WLIZL 
OOVOIHO 

isnNI N83HINON HIM ZOVGCLG 0 3-LVN'X3 L tp00ZjoL/zL 
LL cgz,9c- LL CSL'gC- 000 LO GLL'DCS'Z- 000 06 tzo,z6t,,z 000 000 asn / dGE) tPOOZ 030 LO NO 031OVSNVNI IV30 Xzl MYU 

OE)VOIHO 
isnNI NU3HIUON HIM 699Z9L9 0 3-LVH )(3 ~ nougme L 

OIL M IPL SSL 000 ZL 61WLV9- 000 9Z ZOE'LV8 000 DO 0 asn / dS0 IFOOZ 030 ZO NO 031OVSNVNI IV30 XJ tO/ZIZL 
OE)VOIHO isul Nd3HIMON HIM &999CS 0 31VH X3 L 1,00ZILL/LL 

Z9 Lt- Ze U- 000 CL SES,9c- 000 W LGOVE 000 000 asn / dSE) IFOOZ AON Z L NO a313VSNVUI IY30 X=l 1PO/Z L/ L L 
O!DVDIHC) 

isnbi NH3HI'dON HIM 966LZVS 0 3-LVN )(3 L tOoZtgL/LL 
IPL t6t, SQ M, 000 Z6 C69'LZk- 000 99 980,9Z L 000 000 asn / deO IFOOZ AON L L NO a310VSNVdl lV3a Xi MLL/LL 

00V31HO 
isn?JI N83HINON HIM LZtPZttg 0 2-LVII )(3 

OL LEE Ot LEE 000 LL I LO'OLZ- 000 L9 M'LLZ 000 000 asn t dS0 VOW AON 0 L NO a3l3VSNVUI IV30 X=l 
ODVOIHO 

isnNI NN3HINON HIM CZ9LZiPS 0 3-LVU')(3 L jooZ/qLjLL 

99 W9, L 99 9D9't 000 99 ZOG'M- 000 Le 6011,099 000 000 asn / d9E) V00Z AON 0 L NO 031OVSNVHI IV30 X=1 t,0/0L/&L 

OBU84OX3 U8lGJ0 :J 

aseqund - aguuq3xg uSialoa 

a2umtoxa uslalod 

ssolluleD 6901/UleE) sso-1/ulBE) Lsoo 1903 SPBO=d 83ud JBd/GW84S 918(3 DMOS 
mol U049PUBil laven itun apail rapedi 

6Z JO CZ 069d 
pria(I ss0-j/U!uD P3zlluo-d 

tt - 

A, 



OE)V3IH0 
isnUl NU3HISONI HIIAA V009QZ9 0 31V8 X3 

MOW 69 Me 000 V6 LC6'I?0VV 000 ES ZtL'90E 1 000 000 asn i Nn3 VOOZ Nnr K NO 031OVSNVNI IV3C X:J 

O!DVDIHD 
isul N83HINON HIM 91-Meg 0 31VH X3 VWZjqLjqo 

90 zgg,z 90 zgg,z 000 LO C WKS- 000 CL Cj9L'ZVS 000 000 asn / unalPOOZ Nnr ~ L NO 031OVSNV81 IV30 XJ tIOM/9 
OE)VOIHO 

isnUl NU3HIhION HIIAA 99 ~ WZ8 0 31VU X3 
96 OQL'$. 96 09LI, 000 OL "g, tilt' t- 000 SIL E90'LE I'L 000 000 asn / 8n3 MZ Nnr OL NO (]313VSNV81 IV3a X=l 110/OL/9 

OE)VOIHO 
isn8l N83HINON HIIAA 69=" 0 31VS X3 L IIOOZILL190 

C~o CL 0 000 01, 9L6'Z- 000 CG 9L6'Z 000 000 asn / 8n3 tOOZkVn C t NO 031OVSNY~.U IV3(3 Xzl vom L/9 
ODVOIHO 

isn8l N83H"ON HIIAA 69Z9Ct,9 0 3J-V8 X3 jooZtLL1q0 
L9 0 L90 000 V9996,9V 000 ~s L96'st 000 000 asn v8m V00Z AM Ct NO 031OVSNV81 IV30 X=l OWL/9 

OE)VOIHO 
isn8l N83HINON HIIAA USUIP9 0 3-LVS X3 

119 090,c- 119 080,c- 000 c90LZ,L9VV 000 6669L'9LL L 000 000 asn / un3 JPGOZ AVYV LO NO G3iOVSNVUI IV30 X=l 

OE)VOIHO 
isn8l NS3H.L8ON HIIAA 9OC96CO 0 31V8 X3 ~ IOOZWVO 

LIF tzg,e- Lir trzg,e- 000 06 65V9'L09- 000 et, =1105 000 000 asn i sn3 iF00Z *8dV ZZ NO C131OVSNV81 -IV3C X=l Iloizzit, 
OE)VOIHO 

isnSl N83HIbON HIM ~L96ZVg 0 3IV8 X3 L VOOZIEUpo 

69 V9 69 V9 000 90 69 ~'M- 000 L9 C t Z'Lt,9 000 000 asn / un3 IPOOZ 8dV ZZ NO 031OVSNV81 IV30 X:l VOIZZ/V 
OE)VOIHO 

isn8l N82HISON HILM CKL909 0 31VM X3 L VMZ/go/po 

Zo Loc,q- ZO LOV9- 000 oz E66,%C- 000 9 ~ 999,09E 000 Doo asn / bn3 KOZ *ddV W NO C131OVSN"l IV30 X=l MVV 
OE)VOIHD 

isn8l N83HI~ION HIIAA C99999L 0 31VS X3 ~ VooVoZ/Zo 

Al M- D, Mg- 000 ZQ V06'gLZ- 000 ge Mc,W 000 000 asn / 8n3 V00Z e3zl ft NO a3lOVSNVSI IV3a x=i tlo/eVz 
OD)VOIHO 

isn8l Nkf3HIHON HIIAA tO LULL 0 31VN X3 L VoOZ/6,lzo 

69 M- 69 L Lg- 000 9C EtL'6LZ- 00,0 LL LCZ'6LZ 000 000 asn 8n3 vooz e3zi 4t NO G3I3VSNV~Jl'IV3(3 M MLLIZ 

DOU04=3 uBJej0:J 

asup.ind - agurspig ugiajoi 

a2uvq.ixa uslalod 

ssolmleD swTuleD SWI/UIL'o Isoo jsoo SPG--=d 83IJd jed/sOJeMS sma emes 
1910.1 U0481susil loven uun Opp-i .L /Speil 

6z jo tz *Bad 1!1131QCI sso-1/u!vf) Poziltma 

t9goo goqoggeuop4epotpo!jodwo.41snj_LwaypoNAqpalejouGE). jsnjjL tuaqjjoN 



t9goo goqaygeuop4epqipoueduioilisni.LwO(41JONAqpolejouof). isiujL ujaqjjoNj 

oevomo isnUl NU3HINON HIM LLZ9LL 0 am X3 VWZjqL/LL 
S OZL'6 L9 OZL'6 000 96 Qg9'6LVZ- 000 99 6(YP"69V'Z 000 000 asn / 8n3 IFOOZ AON O~ NO (331C)VSNV8J. -lV3C X=l kwLitt 

OE)VOIHD ismil NN3HI8ON HIM LLULL 0 3-LVN)(3 VwV9Mt 
ze OZVL zo OZE'L 000 W 091"L99, V 000 C9 LQL'lPLQ'L 000 000 asn / im iFOOZ AON OL NO 031OVSNVHI IV3a X:j OVOULL 

ODVOIHO 
isnUl N83HIMON HIM SgCCOOL 0 31VN X3 

9D C9 VC L 90 C9 Ce t 000 69 V@9'91PL'I- 000 99 Leg'69L'L DO 0 000 (3sn I ?jn3 IPOOZ AON GO NO 0310VSNV~ll IV30 X.A vor./L L 
OE)VDIHO 

isnUl NH3HIUON HIM SLCZ99/ 0 31VN X3 L OOUM~t 
6999 6999 DO 0 LE ttL'IL- 000 90 0091FL 000 000 asn / Nn3 VOOZ 100 9Z NO a3l0VSNV8I lV30 X:l 11019VOL 

O!DVOIHO 
isnHI NU3HIUON HIM LCStLOL 0 3.LV?J X3 ~ VOOZnaftt 

9L KE 9t KC 000 L9 9LZ'LSZ- 000 C9 0 L9'LSZ 000 000 asn / mn3 tPOOZ 130 LZ NO C131OVSNVhli IV3a X-4 VOUVOt 

40 OE)VOIHO 
isnNI N83Hi8ON HIM ZgLSCOL 0 31V8 X3 t j,00Z/6=t 

tPL Lob- VL WO- 000 OC L9E'M- 000 99 06'~ZZ 000 000 asn / mn3 IPOOZ 130 9Z NO (331OVSNVUI IV30 X:f V019zlot 
OE)VO[HO 

ismil N?33HINON HIM 6V9W9 0 31V8 X3 I VOOZf6V6O 
vsm vs cgs 000 CO OL9'LOZ- 000 L9 egZ'90Z 000 000 asn i Nna VOOZ d3S VZ No a313VSNVhli IV3a X=l 00frZ(6 

OE)V3lH3 
isnUl NU3HIhlON HIM V89608 0 31VH'X3 L VWZjOt,6O 

L9 668'Z L9 668'Z 000 89 900'069- 000 9Z 906'Z69 000 000 asn / am IPOOZ d3S LO NO a313VSN"I lV30 Xj MLIS 
OE)VOIHO 

isn8i NN3HI?JON HIM 9CL90ZO 0 aIVN X3 L VW=j6O 
90 L69- 90 L69- 000 L8 LSS'9CZ- 000 6L K6'LEZ 000 000 asn / un3 irooz E)nv LE NO a313VSNVHI IV3a X=l 1101LEM 

OE)VOIHO 
isnkli N83HDJON HIM C9"9ZO 0 3-LVN X3 t tO0ZjLVqO 

91P K9- 9* 099- 000 00 ccs,9cV 000 69 9LO'GC L 000 000 asn / idna tpooz onv 9Z NO 031OVSNVNI IV30 XJ 001WA 
00V31HO 

isnNi NN3HIUON HIM SLgLgZQ'O 31Vkl X3 ~ "OZ,0C,@0 
st ago- 9t 899- 000 00 6LZ'ZIIL- 000 V9 069'tt, t 000 000 asn / ~Am tpooz E)nv 9Z NO 03IDVSNVklI lV2a X :1 vmzle 

ODY31HO 
isul NN3HIHON HIM S9L96Z9 0 31VN X3 t VOOZ/60/90 

to D'Ve to LIP Vo 000 SZ 09VCLtl 000 90 90c, toll 000 000 asn / 8n3 ipooz E)nv VO NO 031OVSNV81 IV3a X:l mvia 

86U843X3 USlW0:l 

aseqund - agoeqng ugiajoi 

a.&uvqoxa lalalod 

owl/ufes swi/L1120 no-1/uleE) IS00 mo "G=d GDud lgd/SOJ84S also emes 
10101 U04elsuail lexieIN ilun emil lepail 

I!L,lac[ SSOTU!lel) pazilva-d 6Z 10 SE 008d 



19900 goqk-IgZuop4epaipouedwO4lsni.LwGLPJONAqpojejou&E). isnjjL ujaquoN 

OZN DOU943" u 

09'su'r 09'atIt 00,0 "'at'sult- vrg"'Or9l 0010 :AWnme jol sMo.L 

OVV3lH0isn?JINU3HiUONHIlM S~L% 3iVU X3 L tOOM~/LL 
68Z,L 000 990%,stg- 000 60 GStF,zzS 000 000 GSn / Adr KU AON OL NO a3iOVSNV~li IV30 XA PWVI~ 

Of)V0lH3isnNINkl3HIaONHIM COLO~ 31VH X3 t,00ZjVZjZ0 
Lz 108's, LZ L08'r- 000 Z6 699'ZZIr- 000 99 99L'L ~ t, 000 000 asn / .kdr MR 83=1 U NO C331OVSNV81 IV30 Xj VO/6L/Z 

OE)VOIHO isnu NN3HI80N HIM 69 90L 31VH X3 tOoZf=o 
go Ewg- so EDR'9- 000 09 tg6'gZE- 000 9L GVL'Oerl 000 coo asn i kdr frooz s3:i 9 t NO G3i3VSNVbi IV3(3 )(.q VMUZ 

00V31143 isn8l N83HINON HIM CL SM 31VH X3 jwZj0Vzo 
Z9 M'E- Z9 m'c- 000 LZ CZVtKX- 000 99 99Z'09Z 000 000 asn / Adr IPOOZ 93:1 L L NO (331OVSNV81 IV30 X=l VO//.L/Z 

Adr ODU24*x* UDWJ 

Z2*tU'SZ Z91tSv99 0wo wteelmew L"ZVOGLIt. 00*0 :AWn"s jol alnoi 

OOVO[HO 
ismi NH3HI80N HIM ZLGBLIPL 0 31VH X3 L MX)Z/EZ/ZL 

99 z 99 z 000 99 LGVZ- 000 CS 09c,z 000 000 asn / um VOOZ 030 ZZ NO 031OVSNVUI IV30 X:l t?O=L 
OE)VOIHO 

isnkli N?33HibON HIM LL69tSL 0 31YH X3 L VWZW/ZL 
Sir QN 91F 09 000 ce 969'CZL- 000 9z V0Z'l?Zt 000 000 asn / bn3 IPOOZ 030 CO NO (331OVSNVUi IV3(3 X1 vortiz L 

OE)VOIHO 
isn'di NH3HIbON HIM ZLZLftt 0 31V'd X3 L VOOZM=~ 

96 Z99- 96 zw 000 9v VZ9,00V 000 09 UVOM 000 000 asn / un3 "OZ 030 ZO No a310VSNVklI IV3a Y.A tO/Z/ZL 
OE)VDIHO 

isnu N83HINON HIM LSSSZSL 0 31vm X9 L vooz/zyz~ 

LS c6z ~S E6Z 000 L L Z99,zzz- 000 Z9 99 CCU 000 000 asn / un3 tF00Z AON OC NO 031OVSNVUI IV30 X=l ilotmvv 
OE)VOIHO 

isnNi N83HIMON HIM ZWOOLL 0 31VU X3 1,00ZILULL 

LZ 9L LZ 9L 000 8V SU'6L V 000 69 ~ 19'6L ~ 000 000 asn / un3 V00Z AON ZL NO 031OVSNY81 IV30 X:l MUM 
OE)VOIHO 

isnUl NU3HidON HIM SW~SZL 0 31" X3 owz1guLL 

ZE ZGIP ZE zetr 000 00 OMM- 000 ZE U VVS L 000 000 asn / 8n3 IPGOZ AON ~ L NO 031C)VSNVHI IV30 X=l tpo/WL~ 
00VOIHO 

isnUl NU3HINON HIM IP998SLL 0 3iVU X3 

90 LK, L 90 DW~ 000 K 6LS'6EC- 000 zz 9zo, L K 000 000 asn i un3 JP00Z AON 0 L NO a3I0VSNVNI IV3a X.4 

sisuetlOX3 UBISJO:j 

asvq3jRd - a3uvqaxa ugiaioj 

a2uvqoxa U21alog 

Sw-PIOE) no-1/weE) SSOI/UIBE) 1800 IS00 SPGQ00Jd 80ud jed/SW84S 8180 antes 
18101 UottelsuBil laVeri ilun eppail lappil 

1!16110(j SSO-IVU!1610 POZIILIQ-H 
6Z 10 9Z 088d 



Will 

Page 27 of 29 * Realized Gain/Loss Detail 

Northern Trust *Generaled by Northem Trust from periodic data on 28 Feb 05 C0661 

A 

1, 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Foreign exchange 
Foreign Exchange - Purchase 

Foreign Exchange 

3/11/04 FX DEAL TRANSACTED ON 11 MAR 2004 NZD / USD 000 000 2,54768 000 -2,61209 000 -6441 -6441 
03/12/2OD4 1 EX RATE 1 5174507 WITH NORTHERN TRUST 

CHICAGO 

Totals for securtty: 0.00 2,647.68 -2,612.09 0.00 -6"1 -64.41 

Forcian exchanae CHF 
8/30/04 FX DEAL TRANSACTED ON 30 AUG 2004 CHF / USD 000 000 1,097.019 80 000 -1,0154,529 27 000 12,49053 12,49053 
09102rAN 1 EX RATE 1 2779 WITH NORTHERN TRUST CHICAGO 
9128/04 FX DEAL TRANSACTED ON 28 SEP 2004 CHF / USD 000 000 556,81494 000 -552,25959 000 4.55535 4.55535 
10/01/2004 1 EX RATE 1269 WITH NORTHERN TRUST CHICAGO 

Totals for security: 0.00 1,653,&U.74 4,636,788.86 0.00 17,046.98 17."6.U 

Sumnury of Foreign Exchange for Foreign exchange 0.00 31,516,053.16 -31,605,701.96 0.00 10,361 .21 10,351 .21 
Total Foreign Exchange - Purchase 0.00 31,697,376.33 -31,606,701.96 0.00 91,674.38 91,674.38 



CWK -Oft 

Realized GainALoss Detail Page 28 of 29 

Trade/ Trade Unit Market Translation Total 
Settle Date ShareslPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss, 

Total Foreign exchange 0.00 31,597,376.33 -31,505,701 .95 0 .00 91,674.38 91,674.38 

I* 
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Realized Gain/Loss Detail 

Acqwaill I.- -V'MW4" 

CAM 

Page 29 of 29 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

-k730JWAI 36,420,941.88 -181WO17.95 IIAM77IL34 6462A44AS imANJUS3 

36,420,9411.88 -18,422,111VM IIIA66.779.34 GAMS"p 17#2p* W, 

I* 
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777 01 Jan 04 - 31 Doe 04 CWF07 

Realized Gain/Loss Detail Pqp I of 20 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceed5 Cost Cost GainfLoss Gaini'Loss, C-4wvLou 

Equitic,s 
Common Stock 
Capital Changes 

BRIGGS & STRATTON CORP CAP 
5/27104 -0,2 0 C10 15 000 -1,208 349 000 340 
0512712004 

Totals for security -0 22 15 57 -1208 3.49 0.00 3.49 

DEVON ENERGY CORP NEW COM 
814104 0 00 38 6b 000 -2858 1028 000 1028 
08/04/2004 1 

Totals for security -0 55 3886 -2858 10.28 0.00 10.28 

FREESCALE SEMICONDUCTOR INC CL 6 COM STK 
12120104 046 0 Go 84Z 000 -4 59 383 000 383 
1212012004 

Totals for security -046 842 -459 3.83 0.00 3.83 
MOTOROLA INC COM 
11/18/04 0 40 0 Go 30 000 -464 266 000 266 
1108J2004 1 

Totals for security -040 7 30 464 2.66 0.00 2.66 
AML 

PENNEY J C CO INC COM 
w 11/16/04 09 0 00 3 64 000 -325 039 000 039 

1111612004 1 

Totals for secunty -009 3 64 -3 25 0.39 0.00 0.39 
Summary of Capital Changes for Common Stock -1 72 73 79 -6314 20.66 0.00 20.65 
Sales 

AVAYA INC COM 
8/20/04 AVAYA INC COM STK USDO 01 PRICE 132646 -9 90--) 310 1326 131 11846 1325 -131 00076 11770 000 11770 
08/25/2004 1 BROKER COMMISSION 198 00 OTHER CHARGES 

308BROKER KALB VOORHIS & CO NEWYORK 
8123104 AVAYA INC COM STK USDO 01 PRICE 132684 -5 10000 1327 6' , 590 7 5 1325 -6748524 10551 000 10551 08125/2004 1 BROKER COMMISSION 76 50 OTHER CHARGES 

1 59 BROKER JEFFERIES & COMPANY NEWYORK 

Northern Trust *Generated by Northern Trust from periodic dala on 28 Fab 05 C0661 
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Page 2 of 20 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Galrbloss 

Equitie.s 

Common Stock 

Sales 

6123104 AVAYA INC COM STK USDO 01 PRICE 13 235 BROKER -1 800 00 13 24 23 7,66 44 1325 -23 818 32 -3188 000 -3188 

08/25/2004 1 COMMISSION 36 00 OTHER CHARGES 
056BROKER BEAR STEARNS NEWYORK DTC 352 

8124KA AVAYA INC COM STK USDO 01 PRICE 13 1925 -4 200 00 1319 5532320 1325 5557608 -25288 000 -25288 

08/26/2004 1 BROKER COMMISSION 84 00 OTHER CHARGES 
1 30 BROKER INVESTMENT TECH GP INC NEW YORK 

8/24,04 AVAYA INC COM STK USDO 01 PRICE 130737 -280000 13 07 36549 50 1325 -3705072 -50122 000 -Wi 22 

08/2612004 BROKER COMMISSION 56 00 OTHER CHARGES 
086BROKER JEFFERIES & COMPANY NEW YORK 

8/25104 AVAYA INC COM STK USDO 01 PRICE 130873 -11 20000 1309 146 350 33 13 25 -14820288 -1 85255 000 -I,a62 55 

08/29/2004 1 BROKER COMMISSION 224 00 OTHER CHARGES 
343BROKER INVESTMENT TECH GP INC NEWYORK 

Totals for secunty .36,000 00 460,71868 -463,13400 .2,416 .32 0.00 &415 .32 

BAUSCH & LOMB INC COM 

11122/04 BAUSCH & LOMB INC COM USIDD 40 PRICE 60288 -5 000 00 11129 301282 94 5194 -25955000 41 73294 000 41,713294 

11125/2004 1 BROKER COMMISSION 150 00 OTHER CHARGES 
706BROKER LYNCH JONES& RYAN - NEWYORK 

1211W04 BAUSCH & LOMB INC COM USDO 40 PRICE 60 8673 -4 10000 GL~ 87 249 427 09 51 94 -212831 00 36,59609 000 36.5D6 09 
1211412004 1 BROKER COMMISSION 123 00 OTHER CHARGES 

584BROKER LYNCH JONES& RYAN - NEWYORK 

Totals for security -9,10000 650,71003 -472,381 00 78,329.03 0.00 nX9.03 

BRIGGS & STPATTON CORP CAP 

BRIGGS & STRATTON COM USDO 01 PRICE -10 529 00 ~q 74 734031 00 5492 -578 062 B3 155 968 17 000 155,96817 
05119/2004 69 736800213ROKER COMMISSION 210 58 OTHER 

CHARGES 17 19 BROKER MERRILL LYNCH 
FENNER & SMITH INC 

5/18/04 BRIGGS & STRATTON COM USDO 01 PRICE 69 9032 -3 60000 6k, 90 251 573 6~ 5492 -19764709 53,92654 coo 53 .9265 54 
0512612004 BROKER COMMISSION 72 00 OTHER CHARGES 

5 89 BROKER MERRILL LYNCH FENNER & SMITH INC 

Totals for security -14,129 OD 985,60463 -775,70992 209,1194.711 0.00 209,111"71 

BROOK$ AUTOMATION INC NEW COM 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Realizeu G11L Detail 
01 Jan 04 - 31 Dec 04 

Realized Gain/Loss Detail rap a 011 'du 

Trade/ Trade Unit Market Translation Total 
-Settle Date Shares,Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GskVLoss 

Equitic,s 

Common Stock 

Sales 
118104 BROOKS AUTOMATION COM USDO 01 PRICE 259008 -91000 25 90 24 576 1 0 2386 -22641 14 193496 000 1,93496 
01/12/2004 ' BROKER COMMISSION 28 50 OTHER CHARGES 

116BROKER KNIGHT SECURITIES NEWYORK 
2/2104 BROOKS AUTOMATION COM USDO 01 PRICE 24 5232 19 050 &D 2452 466 383 09 2387 -45401447 12,36862 000 IZ35a 62 
02/04/2004 1 BROKER COMMISSION 762 00 OTHER CHARGES 

2187BROKER LEHMAN BROS INC NEWYORK DTC 074 

Totals for security -20,00000 490,959 19 -476,65561 14,303.58 0.00 14,303.68 

CISCO SYS INC COM 

3/12/04 CISCO SYSTEMS COM USDO 001 PRICE 22 64 BROKER -1650000 2264 372 720 43 1356 22321695 149,50348 000 114111,50348 
0311612004 1 COMMISSION 825 00 OTHER CHARGES 

1457BROKER LEHMAN BROS INC NEWYORK DTC 074 
4/6104 CISCO SYSTEMS COM USDO 001 PRICE 24 586 -22 50000 24 59 552 04- 05 1356 -304 38675 247,66030 000 247,66030 
04/11/2004 1 BROKER COMMISSION 1 125 00 OTHER CHARGES 

1295BROKER LEHMAN BROS INC NEWYORK DTC 074 

Totals for security -39,000 00 924,76748 -527,60370 397,163.78 0.00 307,163.78 

DEVON ENERGY CORP NEW COM 

Bf1U04 DEVON ENERGY(NEW) COM USDO 10 PRICE -14 830 00 6633 983 0,4 -1 5199 -770541 42 212,51329 000 21Z513 29 
08/18/2004 1 66 3297997 BROKER COMMISSION 593 20 OTHER 

CHARGES 23 02 BROKER BEAR STEARNS NEW 
YORK DTC 352 

Totals for security -14,830 00 983,05471 -770,S41 42 212,513.29 0.00 21Z513.29 
EIVIC CORP COM 

1/9/04 EMC CORP(MASS) COM USDO 01 PRICE 14 11 -20 000 00 1411 
01/13/2004 1 BROKER COMMISSION 600 00 OTHER CHARGES 

13 21 BROKER FIRST UNION CAP MKTS NEW YORK 
1/9104 EMC CORP(MASS) COM USDO 01 PRICE 14205 -1 10000 1421 
01/13/2004 1 BROKER COMMISSION 44 00 OTHER CHARGES 

074BROKER MONTGOMERY SECURITIES NEWYORK 
1/9/04 EMC CORP(MASS) COM USDO 01 PRICE 141546 -13 70000 14 15 
0111312004 1 BROKER COMMISSION 548 00 OTHER CHARGES 

908BROKER MONTGOMERY SECURITIES NEWYORK 

Totals for security -34,800 00 

FREESCALE SEMICONDUCTOR INC CIL 8 COM STK 

Northern Trust 

28158679 1285 -256 498 OD 

15 5K 76 1286 -14 107 39 

19336094 1286 -175701 13 

490,52849 -446,30652 44,221.97 0.00 44,221 .97 

*Generated by Northern Trust from peficidic data on 28 Feb 05 C0661 

25,G88 79 000 26,08879 

1,47337 000 1 .47337 

17,65981 000 17.65981 
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01 Jan 04 - 31 Doc 04 

Realized Gain/Loss Detail 
Page 4 of 20 

Trade/ Trade Unit Market Translation Total 
Settle Date Sh2res,'Par Price Proceeds Cost -Cost Gain/Loss Gain/Loss GSNVLOBS 

Equities 
Common Stock 

Sales 
12115104 FREESCALE SEMICOND COM STK USDO 01 CLASS'B' -382900 17 89 68 376 29 1000 -3824080 30,13549 000 30,13549 

12/1912004 1 PRICE 17 8879002 BROKER COMMISSION 

114 87 OTHER CHARGES 161BROKER BEAR 

STEARNS NEW YORK DTC 352 

Totals for secunty -3,82900 68,376 29 -38,24080 30,136.49 0.00 ^136.49 

FRKLN RES INC COM 

5/20104 FRANKLIN RESOUR COMMON STOCK (USD QUOTE) PRICE 
9 400 00 48 58 456257 79 5347 -50221353 -45,95574 000 45,M 74 

0512412004 1 48 5792 BROKER COMMISSION 376 00 OTHER 

CHARGES 1069BROKER LYNCH .ONES& 

RYAN - NEW YORK 

Totals for security .9,40000 456,25779 -502,21363 -46,955.74 0 .00 -WAU.74 

HARLEY DAVIDSON INC COM 

12/10104 HARLEY DAVIDSON COM USDO 01 PRICE 602132 -3 200 GO 60 21 192 501 73 60 36 -19304532 46359 000 .46359 

1211412004 1 BROKER COMMISSION 96 00 OTHER CHARGES 

4 51 BROKER LYNCH JONES & RYAN - NEW YORK 

Totals for secunty .3,20000 192,58173 -193,04532 -463.69 0.00 463 .59 

HUMANA INC COM 

412/04 HUMANA INC COM USDO 166 PRICE 19 001 BROKER 
0410612OG4 1 COMMISSION 1,020 00 OTHER CHARGES 

11 34 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

Totals for security 

INTL GAME TECH COM 

1015/04 INTL GAME TECH COM USDO 000625 PRICE 33 7356 
10M712004 BROKER COMMISSION 294 00 OTHER CHARGES 

774BROKER (D)SBC WARBURG DILLON REED &COR 

NY 
12113104 INTL GAME TECH COM USDO 000625 PRICE 339439 
12115/2004 BROKER COMMISSION 216 00 OTHER CHARGES 

572BROKER LYNCH JONES& RYAN- NEWYORK 

Totals for secunty 

L-3 COMMUNICATIONS HLDG CORP COM 

Northern Trust 

-25 ' 00 00 1900 483494 16 1744 -44383260 39,66156 

-25,50000 

-980000 _,3 74 

-7 20000 23 94 

.17,00000 

483,494 16 -443,832 .60 39,661 .66 

75,21314 

5675836 

131,971 .60 

000 56.75836 2441,4 36 2605 -18741600 

0.00 I.M.171 .60 574,481 50 -442,51000 

*Generated by Northern Trust from pefiodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translabon Tolal 

_Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GawLe" 

Equines 

Common Stock 
Sales 

12114104 L 3 COMMUNICATIONS COM USDO 01 PRICE 74 8732 -520000 389 175 52 6088 -31642832 7274720 000 72.74720 

1211612004 1 BROKER COMMISSION 156 00 OTHER CHARGES 

912BROKER LYNCH JONES &RYAN -NEWYORK 

Totals for security -5,20000 389,175 52 -316,42832 72,747.20 0.00 M747.20 

MBIA INC COM 

5/2=4 MBIA INC COM USD1 PRICE 54 8191 BROKER -7 8DO 00 '4 82 427422 97, 6500 -50683386 -7941089 000 -79.41089 

05/24/2004 1 COMMISSION 156 00 OTHER CHARGES 

10 01 BROKER INVESTMENT TECH GP INC NEW YORK 

Totals for security .7,80000 427,42297 -506,83386 -79,410.89 0.00 -70AIIIII1 .89 

IVIC DONALDS CORP COM 

7/12JO4 MCDONALD'S CORP COM USDO 01 PRICE 26 55 -1900000 2i~ 1,5 503 6- B 19 2414 -45804406 4563413 0 w 45,03413 

07/14/2004 1 BROKER COMMISSION 760 00 OTHER CHARGES 

11 81 BROKER (D)SBC WARBURG DILLON REED & COR 

NY 

Totals for security .19,00000 503,678 19 -468,04406 45,63413 0.00 "'IX13 

MOTOROLA INC COM 

12110104 MOTOROLA INC COM US03 PRICE 169919001 -.3468200 16,19 588258 83 1052 -36434997 22390886 a 00 223,90&86 

1211412004 1 BROKER COMMISSION 1,040 46 OTHER CHARGES 
1379BROKER LYNCH JONES& RYAN - NEWYORK 

Totals for security .34,68200 588,258 83 -364,34997 223,908 .86 0.00 191 = 86 

QIJEST DIAGNOSTIC$ INC COM 

12/14/04 QUEST DIAGNOSTIC$ COM USDO 01 PRICE 95 1543 -5,90000 95 15 561 27923 8280 -48842501 7285422 000 72,854.22 
1211612004 ' BROKER COMMISSION 118 00 OTHER CHARGES 

1314BROKER KALB VOORHIS & CO NEWYORK 

Totals for security -5,900 DO 561,279 23 -488,42501 72,864 .22 0.00 749MM 

TYSON FOODS INC CIL A COM (DELAWARE) 

9/27/04 TYSON FOODS INC CLASSWCOM USDO 10 PRICE -33 000 CY3 ~5 L,6 515672 30 1563 -51494520 72710 000 727.10 
09/29/2004 1 15 6568 BROKER COMMISSION 990 00 OTHER 

CHARGES 1210BROKER BROADCOART 

CAPITAL COPR NEW YORK 

Totals for security -33,00000 515,672 30 -514,94520 727.10 0 .00 rZ7.1 0 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price - Proceeds- Cost Cost Gain/Loss Gain/Loss GakAoss 

Common Stock 

Sales 

VYIESTN WIRELESS CORP CL A 

12/13104 WESTN WIRELESS CP CLASSWCOM NPV PRICE -9 000 00 2829 25436644 26 15 235 12230 19,24414 000 19,24414 
12115/2004 1 28 2936 BROKER COMMISSION 270 00 OTHER 

CHARGES 5 96 BROKER LYNCH JONES & 
RYAN - NEWYORK 

Totaks for security -9,00000 264,36644 -235,12230 19,244.14 0.00 J%244.14 

Summary of Sales for Common Stock -340,37000 9,901,388 16 -8,436,323 .14 1,466,066.02 0.00 IAU,06.02 

Total Common Stock -340,371 72 9,901,461 95 -8,436,376 28 1,466,086.67 0.00 1,465,405.67 

*Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation TOM) 
_Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWAo" 

Equities 

Convertible Equity 

Sales 

NATL AUSTRALIA BK LTD CAP UT EXCH CAP UTUT-CAP SECS-PURCH HLDR OPT TO ORD SH 

1015104 -23 000 DO 34 00 780831 73 3379 77596250 486920 000 4.W9 20 
NA I L AUS I RALIA Elm ( 81 D70 ~A~,n I,- U- I Q UOUZU 

10/07/2004 1 PRICE 34 0 BROKER COMMISSION 1,15000 
OTHER CHARGES 1830BROKER GOLDMAN 
SACHS & CO NW YK OTC 005 

Totals for security -23,000 DO 780,831 70 -775,96250 4,869.20 0.00 4,M.20 

#REORGICENDANT CORP UPPER DECS TO CENDANT CORP SEC #2113736 EFF 8117104 

4112104 CENDANT CORP UPPER DECS PRICE 5175BROKER -16 coo OC) S 1 75 827 18062 3444 -550 565 20 27662542 000 276.62542 

0412012004 ' COMMISSION 800 00 OTHER CHARGES 

1938BROKER ALEX BROWN AND SONS NEWYORK 

Totals for secunty -16,00000 827,18062 .550,55520 276,626.42 0.00 276M.42 

#REORGIELECTR DATA SYS MAND EXCH ELECTR DATA SYS CORP SEC#230236 EFF 8/17104 

117104 ELEC DATA SYS CORP 7 625% CV PRF 17/8/04USD PRICE -1900000 64 42928106 1855 -351 59500 77,68606 000 77,696 06 
0111112004 ~ 22 6448 BROKER COMMISSION 950 00 OTHER 

CHARGES 20 14 BROKER GOLDMAN SACHS & 
CO NW YK DTC 005 

Totals for security -19,00000 429,28106 .351,69500 77,686-06 0.00 TrA6 .06 

AiREOROMORTHROP GRUMMAN CORP MAT FOR EQTY TO NORTHROP QRUMMAN COM EF1111116104 
1/29104 NORTHROP GRUMMAN 7 25% PRF 16/11/04 USD100 -4 300 00 i:5 69 45423331 7B -48039600 -26,16269 000 -26,10269 
0210212004 PRICE 105 6906 BROKER COMMISSION 21500 

OTHER CHARGES 21 27 BROKER 
MONTGOMERY SECURITIES NEW YORK 

1/30/04 NORTHROP GRUMMAN 7 25% PRF 16/11/04 USD100 -240000 ID4 59 25087,945 ill 78 -268 12800 -17,24855 000 -17.24855 
02/0312004 PRICE 104 588 BROKER COMMISSION 12000 

OTHER CHARGES 1175BROKER 
MONTGOMERY SECURITIES NEW YORK 

Totals for security .6,70000 705,112 76 .748,52400 -43,411 .24 0.00 -43,41tU 

#REORGIRAYTHEON CO EQTY SEC MAT FOR COMSTK RAYTHEON CO #2756378 EFF 6/14104 

3/8/04 RAYTHEON CO 8 25% SEC PRF 15/5/04 USD50 PRICE -740000 51 us 377 57987 5149 -38065600 -307613 000 -3.07&13 
03/1012004 1 51 0763 BROKER COMMISSION 370 00 OTHER 

CHARGES 14 75 BROKER GOLDMAN SACHS & 
CO NW YK DTC 005 

Northern Trust *Generated by Northern Trust from periodic data on 28 Fab 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GIIIIIIIIA0111111, 

Equme,s 

Convertible Equity 

Sales 

3/9/G4 RAYTHEON CO 8 25% SEC PRF 15/5104 USD50 PRICE 100 00 5099 36166982 5149 -36522400 -3,55418 000 -3,55418 

03MV2004 ' 50 9914 BROKER COMMISSION 355 00 OTHER 0 
CHARGES 14 12 BROKER GOLDMAN SACHS & 
CO NW YK DTC 005 

Totals for security -14,50000 739,249 69 -745,88000 .6,630.31 0.00 -C630.31 

ALLTEL CORP CORP UNITS CONV PFQ 

1 T7)04 ALLTEL CORP 7 75% CNV PRF 17/5/05 USD50 PRICE -1650000 5100 84096561 5059 -834 12469 6,84092 000 6.84092 

0111112004 1 5) 0 BROKER COMMISSION 495 00 OTHER 
CHARGES 39 39 BROKER (D)SBC WARBURG 
DILLON REED & COR NY 

Totals for security -16,500 00 840,96561 -834,12469 6,111,118.92 0.00 G.M.92 

CIENTURYTEL INC CORP UNITS 

3117/04 CENTURYTEL INC CORPORATE UNITS PRICE 24 58 -2250000 -A 58 553029 42 2564 -57690000 -23,871 57 000 -23.87157 
0312212004 1 OTHER CHARGES 21 57 BROKER FIRST UNION 

CAP MKTS NEW YORK 

Totals for secunty -22,50000 553,02843 -576,90000 -23,871.57 0.00 4SAT1.6T 

PEN CABLE CORP C)EL NEW PFD CONV SER A 144A 

2126104 GEN CABLE CORP CNV PRF SERA' 144A PRICE 5466 -1 80000 5466 9838800 5000 -9000000 8,38800 000 8.38800 
03/01/2004 1 NET BROKER MERRILL LYNCH INTER NEW YK DTC 161 
2/27/04 GEN CABLE CORP CNV PRF SER 'A' 144A PRICE 5478 -450 CC) -4 78 24 651 00 50 OC) -2250000 2,15100 000 2,i5l 00 
03/02/2004 1 NETBROKER MERRILL LYNCH INTER NEW YK DTC 161 

Totals for security .2,250 00 123,03900 -112,50000 10,639.00 0.00 iw9.00 

QEN IVITRS CORP SR DEB CONV SER B 
12/27/04 GEN MOTORS CORP 5 25% CV PRF 06103/32 LJSD25 -38 000 ac 3 17 878 539 39 21 13 -801 04000 77,49939 000 77,499 39 
1212912004 ' PRICE 23 17 BROKER COMMISSION 1 90000 

OTHER CHARGES 20 61 BROKER GOLDMAN 
SACHS & CO NW YK D7C 005 

Totals for secunty .38,00000 878,539 39 -801,04000 77.499.39 0.00 TTAN.39 

GEN tATRS CORP SIR DEB CONV SER C 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation T" 

Settle Date SharesJPaT Price Proceeds Cost Cost Gain/Loss Gain/Loss Gakilill-ow 

EquitleA 
Convertible Equity 

Sales 
12/27/04 GEN MOTORS CORP 6 25% CNV PRF 1517/33 USD25 -13 000 00 27 20 352941 72 2505 -32500000 27941 72 000 27 .941 72 

12129/2004 1 PRICE 27 2 BROKER COMMISSION 650 00 

OTHER CHARGES 8 28 BROKER GOLDMAN 

SACHS & CO NW YK DTC 005 

Totals for security .13,00000 362,94172 -325,00000 27,941 .72 0.00 2TA611 .72 

NY CMNTY CAP TR V BIFVRCATED OPT NT UNITSECS BONUSES 

6/7 /04 NY COMMUNITY CAP T 6% CNV PRF 0710512051USD50 -7 7rjO 00 7, 4592,94 24 4992 -38402500 75,26924 000 75,28924 

06/09/2004 PRICE 59 7 BROKER COMMISSION 38500 

OTHER CHARGES 10 76 BROKER (D)SBC 

WARBURG DILLON REED & COR NY 

Totals for security -7,70000 459,29424 -384,02600 T5,269 .24 0.00 7609.24 

ST STR CORP SPACES 

7/1104 STATE STREET CORP 6 75% EXCH SPACES 15/11/05 -1 90000 22-3 73 430678 11 20256 -38477376 45,90435 000 45,9D4 35 

07/D6/2004 I PRICE 226 728 BROKER COMMISSION 9500 

OTHER CHARGES 10 09 BROKER ALEX BROWN 

AND SONS NEW YORK 

Totals for security -1,90000 430,678 11 -384,77376 45,904.36 0.00 46,W4.35 

TOYS R US INC EQTY SEC UNITS NML 

-20 300 00 42 57 863 2M 90 36 27 127,87690 000 V14M4 TOYS R US(HLDG CO) 6 25% EQ UNIT 16/8/05USD50 127.876 90 

PRICE 42 5745 BROKER COMMISSION 1,01500 

OTHER CHARGES 4045BROKER MERRILL 

LYNCH INTER NEW YK DTC 161 

Totals for security .20,30000 863,20690 .735,33000 127,876.90 0.00 IVPLN 

XEROX CORP PFD CONV SER C 

3/17104 XEROX CORP 6 25% CNV PRF 117/06 USD100 PRICE 4 1 00 00 13~ 00 532 774 21 10801 -44265650 90 117 711 000 90,11771 
03;22/2004 1 1300 BROKER COMMISSION 205 00 OTHER 

CHARGES 20 79 BROKER CITIGROUP GLOBAL 
MKTS INC NY 

Totals for security -4,10000 532,774 21 -442,65650 90,11771 0.00 90,117.71 

Summary of Sales for Convertible Equity -206,45000 8,516,123 44 -7,768,866 65 747,256 .79 0.00 747~M79 

Total Convertible Equity -205,45000 8,516,123 44 -7,768,866 65 747,266 .79 0.00 747~M79 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GainiLou 

Corporate Convertible Bonds 

Sales 

4 SEASONS HOTELS INC LIQUID YIELD OPT NTZERO CPN 0 DUE 09-23-29/09-23-04 BEO 

3117/04 FOUR SEASONS LIQUID 23109/2029 PRICE 332273 -11500000 3323 3821140 3437 -3952888 -1 31748 000 -1,31748 

03122/2004 1 NETBROKER MERRILL LYNCH INTER NEW YK DTC 161 
3118104 FOUR SEASONS LIQUID 23/09/2029 PRICE 32982 -31000000 32 98 102244 20 3437 -10655611 -4,31191 000 -4,31191 
03/22,'2004 1 NETBROKER MERRILL LYNCH INTER NEW YK OTC 161 
3/19/04 FOUR SEASONS LIQUID 23/09/2029 PRICE 330 -145 000 00 00 47, 850 00 3437 -4984076 -1,99076 000 -11,9W 76 
03/2312004 1 NET BROKER BEAR STEARNS SECS CORP NEW YORK 
3122JO4 FOUR SEASONS LIQUID 23/09/2029 PRICE 330 -9000000 3300 29 700 00 34 37 -3093565 -1 .23565 000 -1,23565 
0312412004 '~ NETBROKER FIRST UNION CAP MKTS NEWYORK 

Totals for security -660,00000 218,005 60 -226,86140 -519" so 0.00 4AU.30 

TYCOINTLGROUPSASRDEBCONVSERA 275 DUE 01-15-2018/01-20-2006 REG PUT 

5~2VO4 TYCO INTL GROUP 2 75% CNV SNR DEB 15101J18 -17500000 13630 238 525 00 9976 -17458560 63 .93940 000 63.93940 
06/08/2004 1 PRICE 1363 NET BROKER MORGAN STANLEY 

AND CO NW YK DTC 050 

Totals for security -175,00000 238,52500 -174,58560 63,939.40 0.00 NA39AO 

TELEFONOSDEMEXSASRDEBCONV425 DUE06-15-2004BEO 

1/8104 TELEFONOS DE MEX S A SR DEB CONV 4 25% -65000000 11688 759687 50 115 13 -74831250 1 1,375 00 000 11,37500 
01112/2OC4 1 15/06/2004 PRICE 116875 NET BROKER BEAR 

STEARNS NEWYORK DTC 352 

Totals for security -650,00000 759,6B7 50 -748,31250 11,375.00 0.00 11,375.00 

STMICROELECTRONICS 0% CNV BDS 5r7113 USDREG'S 
1011104 STMICROELECTRONICS 0% CNV BIDS 5f7113 USDREG'S -86000000 ~5 00 817 000 GO 10847 -93286521 -115 .86521 000 -115,86521 
10/0512004 1 PRICE 950 NET BROKER LEHMAN BROS INC 

NEW YORK DTC 074 

Totals for security -860,00000 817,00000 -932,86521 -116,865.21 0.00 -IigBB6.21 

IST DATA CORP SR CONV CONTINGENT DEBT SEC$ 2 DUE 03-01-2008/03-01-2004 PEO PUT 
2)12JOA FIRST DATA CORP 2% CNV BIDS 1/3/2008 USDIOOO -330 000 CC) 1 r- 32 331 05600 11563 -381 56250 -5050650 000 -50.50650 
02/17/2004 1 PRICE 10032 NET BROKER GOLDMAN SACHS & 

CO NW YK OTC 005 

Totals for security -330,00000 331,056 00 -381,56250 -50,606.60 0.00 49P6.60 
AVNET INC SR DEB CONV 2 DUE 03-15-2034103-115-2009 REG PU 

Northern Trust *Generated by Northern Trust from pefiodic data on 28 Feb 05 C0561 
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Settie Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaffilloss 

Equities 

Corporate Convertible Bonds 

Sales 

12/16104 AVNET INC SR DEB CONV 2 0% 15/03/2034 PRICE -63000000 94~, 38 607 16-1 50 10108 -63681354 -29,651 D4 000 -29,65104 
12J2012004 1 96375 NET BROKER FIRST UNION CAP MKTS NEW 

YORK 

Totals for security .630,00000 607,16250 -636,81354 -29,011.04 0.00 -"1.04 

CENDANT CORP SR CONV DEB 3 875% DUE 11-27-2011111-27-2004BEO 

11/10104 CENDANT CORP 3 875%SR CV DB 27/11/11 USD PRICE -93000000 1X 03 93027900 11065 -1 02901360 -98,73460 000 -M.734 60 
11115/2004 1 100 03 NET BROKER ALEX BROWN AND SONS NEW 

YORK 

Totals for security -330,00000 930,279 00 -1,029,013 60 -98,734.60 0.00 41114734 .60 

CITADEL BROADCASTING CORP CONV SUB NT 1 875 DUE 02-15-2011/02-14-2011 REG 
11/11/04 CITADEL BROADCASTI 1 875% CNV SUB NTS 15102111 -250 000 00 88 13 220 312 '0 10035 -250 875 9ro -30,56346 0 Do -30,M 46 
1111512004 1 PRICE 88 125 NET BROKER FIRST UNION CAP 

MKTS NEW YORK 

Totals for security -250,00000 220,31250 -250,87696 -30,663.46 0.00 -ww.46 

COMVERSE TECH INC 0 QUE 05-15-2023106-15-2008 REG 
2/5/04 COMVERSE TECH INC 0% BIDS 15105123 USD1000 -39000000 11547 450329 10 1 12 61 -439177 85 11,15125 000 11,15125 
0210912004 1 PRICE 115469 NET BROKER FIRST UNION CAP 

MKTS NEW YORK 

-120 000' CO 13836624 11261 -13513165 323459 000 
2/5104 COMVERSE TECH INC 0% BIDS 15105123 USD1000 3.23459 
0210912004 1 PRICE 115 3052 NETBROKER CSFBNEWYORK 

DTC 355 
2/6/04 COMVERSE TECH INC 01/. BIDS 15/05/23 USD1000 -280 000 00 11 1~ 78 324 18960 10010 -28026950 43,92010 000 43,92010 
02110/2004 1 PRICE 115782 NET BROKER LEHMAN BROS INC 

NEW YORK DTC 074 

Totals for security -790,00000 912,88494 -854,67900 58,305.9,11 0.00 
CORNING INC SR NT CONV 3 5 DUE 11-01-2008111-08-2004 BEO 
1/28/04 CORNING INC 3 5% SR CV NT 01/11/08 USD PRICE -15500000 !44 31 2236-383 115 10 17841011 45,26372 000 45.2072 02/0212004 ' 144 30569 NET BROKER MORGAN STANLEY AND CO 

NW YK DTC 050 

Totals for security -165,00000 223,67383 -178,410 11 46,263-72 0.00 45,211111.72 
ELECTR DATA SYS CORP NEW SR NT CONV 3 876 DUE 07-1 -2023107-15-2010 REG PV 
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Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GahVLos& 

Equilies 

Corporate Convertible Bonds 

Sales 

6/17104 ELECTR DATA SYS SR NT CONV 3 875% 15/07/2023 -23000000 9~ 215625 00 10000 23000000 -14,37500 000 -14.37500 
0612312004 1 PRICE 9375 NET BROKER SG COWEN 

SECURITIES NEWYORK 

Totals for security -230 .00000 215,625 DO .230,00000 -14,376.00 0.00 .14X6.00 

FREEPORT-MCMORAN COPPER & GOLD INC SR NTCONV 7 DUE 02-11-2011 BE 

1 OY4104 FREEPORT-MCIVIOR C&G 7%SR NT CNV 11/2/11 USD1000 -25000000 155,15 389 375 00 15421 -38551450 3,86050 000 3.06050 
1010612004 1 PRICE 15575 NET BROKER (D)SBC WARBURG 

DILLON REED & COR NY 

Totals for security -250,00000 389,375 00 -385,51450 3,860.50 0.00 3,1111110.60 

FRKLN RES INC SR LIQUID YIELD OPT NT 0 DUE 05-il-2031105-11-2006 BEO PUT 
5/20104 FRANKLIN RESOURCES 0% SIR CV NT 11/5/31 USD100Q -80000000 31 34 490704 30 6356 -508 500 DD -17,79600 000 -17,79600 
0512412004 1 PRICE 61 338 NET BROKER ALEX BROWN AND 

SONS NEWYORK 

Totals for security -800,00000 490,70400 -508,50000 -17,796.00 0.00 .11VIII1111,00 

GEN MLS INC SIR DEB CONV ZERO CPN 0 DUE 10-28-2022/10-28-2005 SEQ PU 
9/28IG4 GENERAL MILLS INC 0% SNR CNV DEB 28/10/22 U -83000000 -006 581 1~1 8 75 7207 -598 16692 -16,64817 000 -16.64117 
10/05/2004 1 PRICE 70 0625 NET BROKER MORGAN STANLEY 

AND CO NW YK DTC 050 

Totals for security -830,00000 581,518 75 .598,16692 -16,6a.17 0.00 -%W.117 

HASBRO INC SR DEB CONV 2 75 DUE 12-01-2021112-06-2006 BEO PU 
1011104 HASBRO INC 2 75% SIR CNV DEBS 111212021 PRICE -20000000 108 31 21662600 9650 -19300000 2362600 000 23,62600 
10,05/2004 1 108 313 NETBROKER BEAR STEARNS NEWYORK 

DTC 352 

Totals for security -200,00000 216,626 00 -193,00000 23,626.00 0.00 23.111211.110 
HUTCHINSON TECH INC CQNV SLI13 NT 2 25 DUE03-15-2010103-20-2008 BEQ 
214104 HUTCHINSON TECH 2 25% CNV SUB NTS 15/312010 -8000000 20 S', 96 42-1 60 114 19 -9135200 506960 000 5,00960 
02/09/2004 PRICE 120527 NET BROKER ALEX BROWN AND 

SONS NEWYORK 
2/5/04 HUTCHINSON TECH 2 25% CNV SUB NTS 15/3/2011) -7000000 120 30 84 002 B-~ 1 14 19 -7993300 406980 000 4.00980 
02109~2004 PRICE 120004 NET BROKER ALEX BROWN AND 

SONS NEW YORK 
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settle Date Shares/Par price Proceeds Cost Cost Gain)Loss GairdLoss Gaill11111LASS 

Equities 

Corporate Convertible Bonds 

Sales 

2J6104 HUTCHINSON TECH 2 25% CNV SUB NTS 15/3/2010 -120 000 00 120 29 144 352 80 114 19 -13702800 732480 000 7,32480 

02/1012004 1 PRICE 120294 NET BROKER ALEX BROWN AND 
SONS NEWYORK 

Totals for security -270,00000 324,777 20 .308,31300 16,464.20 0.00 14A94.20 

INTERIP1.1t3LIC GROUP COS INC SIR NT 4 5 DUE 03-15-2023103-15-2008 BEO PUT 

1119/04 INTERPUBLIC GROUP 4 5% SNR CNV NTS 15/03/2023 -20000000 124 75 24950000 10000 -20000000 49,50000 000 49.WO 00 

1112112004 ' PRICE 12475 NET BROKER GOLDMAN SACHS & 
CO NW YK DTC 005 

Totals for security -200,00000 249,50000 -200,00000 49,500.00 0.00 49,00.00 

KULICKE & SOFFA INDS INC SUB NT CONV 0 5DUE 11~30w2008 BEO 

8/18104 KULICKE&SOFFA INDS 0 5% CNV SUB INTS 30/11/08 -300 000 00 f,j 75 20925000 9635 -28905858 -79 WO 58 000 -79.WS 58 

0813112004 PRICE 6975 NET BROKER MERRILL LYNCH INTER 
NEW YK OTC 161 

8/19104 KULICKE&SOFFP, INDS 0 5% CNV SUB NTS 30111108 -100 coo 00 13 69 129 00 9635 -9635287 -2722387 000 47=3 87 
06/26/2004 PRICE 69 129 NET BROKER OPPENHEIMER & CO 

NEWYORK 
8/23104 KULICKE&SOFFA INDS 0 5% CNV SUB NTS 30/11/08 -14000000 G-z~ 83 97 75920 9635 -13489400 -37,13480 000 -37,13480 
09107/2004 1 PRICE 69828 NET BROKER ALEX BROWN AND 

SONS NEWYORK 

Totals for security -640,00000 376,138 20 -520,30545 -144,167 .25 0.08 -J44,W .25 

LIBERTY MEDIA CORP SIR EXCHG DEB FOR VIACOM INC 3 25 3-15-31 

912~jIQ4 LIBERTY MEDIA CRP 3 25% SIR DEB 15/6/2031USD PRICE 400 000 00 P9 88 355 500 00 9621 -384 841 6C -2934160 000 -29,34160 
10/0312004 1 88 875 NET BROKER FIRST UNION CAP MKTS NEW 

YORK 

0 

355,50000 -3114,841 60 -29,3.41 .60 0.00 -U.M.60 

I i -I DO 478 530 00 11674 A77 452 95 107705 000 

1,077 .06 0.00 -477,45295 lim.06 4T8,530 00 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C4661 

Realizect GIL Detail 
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0 

Totals for security 400,00000 

LSI LOGIC CORP CS 144A LSI LOGIC CV D05116/03400OMN1045-15-10BEO 

2/24104 LSI LOGIC CORP 4 0% 15/05/2010 PRICE 117 0 NET -40900000 
02f2612004 BROKER GOLDMAN SACHS& CO NWYKDTC 005 

Totals for security 409,00000 

LSI LOGIC CORP SUB CONV NT 4 DUE 05m15w2010 REG 

1,07705 
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Tradei Trade Unit Market Translation Tool 
Settle Date ShareslPar Pnce Proceeds Cost Cost Gain/Loss Gain/1-053 GamillAss 

Equities 
Corporate Convertible Bonds 

Sales 
7/13/04 ILSI LOGIC CORP SUB CONV NT 4 0% 15/05/2010 -40900000 96 79 39585065 11686 -47801875 -8216810 000 -82.10810 

07/1512004 1 PRICE 96785 NET BROKER (D)SBC WARBURG 
DILLON REED & COR NY 

Totals for security 409,000 DO 395,85065 -479,019 TS -82,1169.110 0.00 4111%1111111111,110 

MICRON TECH INC SUB NT CONV 144A 2 5 DUE02-01-2010/02-06-2006 BEO 
2/19/04 MICRON TECHNOLOGY 2 5% CNV SUB NTS 1/2110 USD 40000000 153 06 61225000 10096 -40382930 208,42070 000 208,42070 

02/2712004 - PRICE 153 0625 NET BROKER ALEX BROWN AND 
SONS NEW YORK 

Totals for security -400,00000 612,25000 -403,82930 208,420.70 0.00 20111AW .70 

PVT L ALLIANT TECHSYSTEMS INC 2 75 DUE 02-15-2024/08-20-2009 BEO 
9116104 ALLIANT TECHSYSTEM 2 75% SR CV NT 15/2/24 US -24000000 'Cl 56 243 75C) 00 10398 -24956064 581064 000 -5,81064 
09/2012004 1 PRICE 101 5625 NET BROKER MONTGOMERY 

SECURITIES NEWYORK 

Totals for security -240,00000 243.75000 -249,56064 -5 .810.64 0.00 4AW." 

PVTPL AMYLIN PHARMACEUTICALS INC SIR NT CONV 144A 2 5 DUE 04-15-2011 BEO 

411104 AMYLIN PHARMACEUTICALS INC SIR NT CONV 144A -10000000 10-'25 102 250 00 10000 -10000000 225000 000 2,25000 

0410612004 1 2 5% PRICE 10225 NET BROKER FIRST UNION 

CAP MKTS NEW YORK 

Totals for security -100,000 00 102,25000 -100,00000 2,250.00 0.00 ZM.00 

PVTPIL PHARMACEUTICAL RES INC SR SUB NT CONV 1"A 2 875 DUE 09-30-2010 BFO 

3118104 PHARMACEUTICAL RES 2 875% SNR SUB CNV NTS 30/9 -6000000 58 61 728 00 113 74 -68241 34 -651334 000 -6,513 .34 

0312312004 PRICE 10288 NETBROKER CSFBNEWYORK 

DTC 355 

3/19/04 PHARMACEUTICAL RES 2 875% SNR SUB CNV NTS 3019 -70 000 GO 1 '1 -'7 70 889 00 113 74 -7961490 -872590 000 ATn 90 
0312312004 1 PRICE 101 27 NETBROKER ALEXBROWNAND 

SONS NEW YORK 
3/22104 PHARMACEUTICAL RES 2 875% SNR SUB CNV NTS 30/9 -19000000 1') G -, 0 19C 380 00 113 74 -21609759 -2571759 000 -25,71759 
03124/2004 1 PRICE 1002 NET BROKER ALEX BROWN AND 

SONS NEW YORK 
Totals for security -320,00000 322,997 00 -363,95383 40,966 .83 0.00 4OP&63 

PVTPIL RED HAT INC SR DEB CONV 144A 0 5 DUE 01-15-2024101-15-2009 BEO PUT 

Northern Trust *Generated by Northern Trust from pedodic data on 28 Feb 05 CW1 
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0 

Totals for security -216,00000 244,86240 -218,80370 26,058.70 0.00 2SAM70 

QUANTA SVCS INC SUB DEBCONV 4 5 DUE 10-01-2023110-08-2008 REG PLI 

4119/04 QUANTA SERVICES 4 5% CNV NTS 01110123 USDIO -40 000 X I _'7 41 3D6 40 10000 -4000000 1 30640 000 1 .30640 
04/22/2CG4 ' PRICE 103266 NET BROKER ALEX BROWN AND 

SONS NEW YORK 
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Trade/ Trade Unit Market Translation Total 
Settle Date SharesiPar Price -Proceeds Cost Cost Gain/Loss Gain/Loss GaWAAU 

Equilies 

Corporate Convertible Bonds 
Sales 
7113104 RED HAT INC SIR DES CONV 144A 0 5% 15/01/2024 -27000000 9345 2 52 315 00 107 04 -28899458 -36,67956 000 -36.67950 
0711512004 1 PRICE 9345 NET BROKER (D)SBC WARBURG 

DILLON REED & COR NY 

Totals for security -270,00000 252,31500 .288,99458 -36,679.50 0.00 -36X9.68 

PVTPL ROCHE HLDGS INC LIQUID YIELD OPT NT 144A 0% DUE 01-19-2016101-19-200S BEO 

3/23104 ROCHE HLDGS INC O%CNV LYONS 19/1/15USD -27500000 61 95 241 859 75 -21776549 24,09426 000 24,00426 
0312512004 1 PRICE 87949 NETBROKER ALEX BROWN AND 

SONS NEWYORK 
3/24/04 ROCHE HLDGS INC O%CNV LYONS 19/1/15USD -29000000 8846 256 522 40 79 19 -22964361 26,87879 000 26,8M 79 
03128/2004 1 PRICE 88456 NETBROKER ALEX BROWN AND 

SONS NEW YORK 
3~25104 ROCHE HLDGS INC O%CNV LYONS 1911/15USD -27000000 898-1 242657 10 79 19 -213 8D6 12 2885098 000 28,a5a ge 
0312912004 1 PRICE 89 873 NET BROKER ALEX BROWN AND 

SONS NEW YORK 

Totals for security -835,00000 741,039 25 -661,215 22 79,824.03 0.00 79"11,03 

PVTPL VALEANT PHARMACEUTICALS INTL SUB NT CONV 144A 4 DUE 11-15-2013 BE 

315104 VALEANT PHARM INTL 4% CNV NTS 15/11/13 USD1000 -14000000 i 1 56 156 161 20 10057 -14080000 15,38120 000 15,3&1 20 
03/0912004 1 PRICE 111 558 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 

Totals for security -140,00000 156,181 20 .140,80000 15,381 .20 0.00 15,W .20 
PVTPL YELLOW CORP CONTINGENT SR NT CONV i"A 3 375 li-25-2023 BEC, 

1/28104 YELLOW CORP CONTINGENT 3 375% 25/11/2023 PRICE -90 000 00 114 ~9 103487 40 10177 -91 59225 11,89515 000 1 i,a95 15 
02/0212004 1 114986 NET BROKER ALEX BROWN AND SONS NEW 

YORK 
1/29/04 YELLOW CORP CONTINGENT 3 375% 25111/2023 PRICE 125,00000 1 i3 12 141 375 00 101 77 -12721145 14,16355 000 14,16355 
0210212GO4 1 113 1 NET BROKER ALEX BROWN AND SONS NEW 

YORK 

0 
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Trade/ Trade Unit Market Translabon Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gantess 

Equities 

Corporate Convertible Bonds 

Sales 

4/20104 QUANTA SERVICES 4 5% CNV NTS 01/10/23 USD10 -6000000 10'~ -2 6223440 10000 -6000000 223440 000 2.23440 

04/2612004 1 PRICE 103724 NET BROKER ALEX BROWN AND 
SONS NEWYORK 

Totals for security -100,00000 103,540 80 .100,00000 3,"0.80 0.00 3,60.81) 

SAKS INC SIR NT CONV 2% VVE 03-15-2024103-21-2011 REG 

12117104 SAKS INC 2% SR CV NT 15/3/24 USD1000 PRICE -25000000 9744 243 593 75 10008 -25020000 -6.60625 000 A006 25 
12/2112004 1 97 4375 NET BROKER GOLDMAN SACHS & CO NW YK 

DTC 005 

Totals for security -250,00000 243,593 75 -250,20000 -6,606 .26 0.00 4oW6 .26 

TERADYNE INC SUB DEB CONV 3 75 DUE 10-16-2006110-18-2004 BEO 

8119/04 TERADYNE INC 3 75% SIB CV DB 15110/06 USD PRICE -425 000 CL) "q 00 42075000 12032 -511 34465 -90,59465 0 DD -90.59465 
06/2412004 1 99 c) NET BROKER MORGAN STANLEY AND CO NW 

YK DTC 050 

Totals for security -425,00000 420,750 00 -511,34465 -90,694.65 0.00 -1110,111114.65 

UTSTARCOM INC CB LITSTARCOM INC CV D09101103 0 875 MS08 876 3-1-2008 BEO 
5120/04 UTSTARCOM INC CORP 875% 01/03/2008 PRICE -27500000 13188 36261,625 10575 -29081250 71,84375 000 7`1,643 75 
05124/2004 . 131 875 NETBROKER MONTGOMERY SECURITIES 

NEWYORK 
5121104 UTSTARCOM INC CORP 875% 01/03/2008 PRICE -8500000 13174 11197943 10575 -89887 50 22,091 93 000 22,00193 
05126/2004 1 131 7405 NET BROKER MONTGOMERY SECURITIES 

NEWYORK 

Totals for security -360,00000 474,635 68 -380,70000 93,935.68 0.00 93A36.68 

VERITAS SOFTWARE CORP SUB CONV NT 144A 0 25 DUE 08-01-2013/08-05-2006 BEO PUT 
2125104 VERITAS SOFTWARE 0 25% SUB CNV NTS 01/08/13 -86000000 1-2 85 88447560 10506 -90354998 -1907438 000 -19,07438 
0D2912034 PRICE 102846 NET BROKER ALEX BROWN AND 

SONS NEW YORK 

Totals for security -860,00000 884,47560 -903,64998 .19,074.38 0.00 -19,W4.3111 
WATSON PHARMACEUTICALS INC SIR CONV DEB CONTINGENT 1 75 03-15-2023103-20-08 BEO 
10/1104 WATSON PHARMS INC 1 75% DEB 15/03/23 USD PRICE -73000000 99 75 728 17500 10835 -79096832 -6279332 000 -62,79332 
10/05/2004 99 75 NETBROKER BEAR STEARNS NEWYORK DTC 

352 
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TradeJ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/1-033 GaWA=3 

Equitie.s 
Corporate Convertible Bonds 

Sales 

Totals for security .730,00000 728,175 00 -790,96a 32 -62,793.32 0.00 42,"3.32 

Summary of Sales for Corporate Convertible Bonds -16,213,000 00 14,863,547 35 -15,061,912 81 -198,365.46 0.00 49I.M.46 

Total Corporate Convertible Bonds -15,213,000 00 14,863,547 35 -16,061,912 81 -198,365.46 0.00 -199,M.46 

Total Equities -16,768,821 72 33,281,132 74 -31,267,155 74 2,013,977.00 0.00 2,013,977.00 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gainkon 

Fixed Income 

Corporate Bonds 

Sales 

EMC CORP SIR NIT CONV 4 5 DUE 04-01-2007104-06-2005 REG 

9128104 EMC CORP(MASS) 4 5% CNV SNR NTS 1/4/07 USID PRICE -42500000 10650 452 62, 00 12505 -531 441 25 -78,81625 000 -78,81625 
10103/2004 1 im 5 NETBROKER BEAR STEARNS NEWYORK DTC 

352 

Totals for security -425,00000 452,62500 -631,441 26 -78,816 .26 0.00 -711,016 .26 

Summary of Sales for Corporate Bonds -425,00000 452,62500 -631,441 .25 -78,816 .25 0 .00 -78J"6 .26 

Total Corporate Bonds -425,00000 452,62500 -531,441 .25 -78,816 .25 0 .00 -78416 .26 
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Trade/ Trade Unit Market Translation TOW 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaMOILOSS 

426,00000 452,62500 -531,441 25 -78,816.26 0.00 -78."6.26 

40 
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Trade/ Trade Unit Market Translation TOW 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gairbia" 

Total for CWF07 -16,183,821 72 33,733,767 .74 -31,798,696.99 1,935,160.75 

Grand Total -16,183,821 72 33,733,767 .74 -31,798,696.99 1,935,160.75 O= 
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Trade/ Trade Unit Market Translation Towl 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gairk/Loss GaWdLms 

Equitle's 

Common Stock 

Sales 

MFO CAP INTL EMERGING MKTS GROWTH FD INCINC MKTS GROWTH FD #15 

3131104 MFO EMERGING MKTS GROWTH I'D INC INC SOLD -44 99, ~6 67 3 000 000 00 5430 -244339667 556.60333 000 556.6D3 33 
0410212004 1 44,997 75 SHARE:S ON 03/3112004 AT A PRICE OF 

66670000 

Totals for security -44,99775 3,000,000 00 -2,443,396 67 566,60&33 0.00 565AW 33 

Summary of Sales for Common Stock -44,99775 3,000,000 00 -2,"3,396 67 556,603.33 0.00 5"3.33 

Total Common Stock -44,99775 3,000,000 00 -2,"3,396 67 556,603.33 0.00 S56iN3 .33 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Pac pf~ce Proceeds Cost Cost Gain/Loss Gain/Loss GainALow 

Total Equities -44,99775 3,000,000 00 -2,443,396 67 556,603.33 0.00 51114,03.33 

9 
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Page 3 of 3 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaNVLoss 

Total for 26,06567 -44,997.75 3.000,000 00 .2,443,396 .67 656160= 0.0 

Grand Total -44,99775 3,000,000.00 -2,443,396 .67 666,603.33 am 

0 
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SILINOPTA INC COM 

6,4,04 SOLD 2~300 00 SHARES 06-04-04 AT A PRICE OF $7 4263 -2,30000 7 43 16965 09 980 -22,37758 -5,41249 000 -5,41249 

01310912004 LESS BROKER COMMISSION OF $115 00 AND OTHER 

CHARGES OF $0 40 JEFFERIES & CO, INC 
6/7,04 SOLD 2,300 00 SHARES 06-07-04 AT A PRICE OF $7 4884 -2,30000 7 49 17 13091 978 -22,37758 -5,24667 0 GO .6,24667 

06,10/2004 - LESS BROKER COMMISSION OF $92 00 AND OTHER 

CHARGES OF $0 41 JEFFERIES & CO, INC 

6 b,'04 SOLD 400 00 SHARES 06-08-04 AT A PRICE OF $7 4615 -40000 746 296853 978 -3891 75 -92322 000 -92322 

06/1 1,2004 LESS BROKER COMMISSION OF $16 00 AND OTHER 

CHARGES OF $0 07 JEFFERIES & CO, INC 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 
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Setfle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWLoss 

Equaws 

Common Stock, 

Capital Changes 

#REORG/ROBOTIC VISION REV SPLT TOROBOTICVISION NEW SEC#2-005751 EFF 11126/03 

611)04 RECV'D DISTRIBUTION ON SETTLEMENT FD CLASS 000 000 13955 000 000 13955 000 1395 

06/01/2004 PERIODI/27/00-5/15/01 ROBOTIC VISIONS SYSEMMS. INC 
0 

Totals for security 000 139 55 000 139.55 0.00 139.55 

S IFINL GROUP INC COM 

1/8,04 RECEIVED CASH AT A PATE OF $0 001 PER SHARE ON 000 0 00 3 70 000 000 370 000 370 

U1,08/2004 SHARES HELD ON 10)20103, RECORD DATE PER A 
RIGHTS REDEMPTION 

Totals for security 000 3 70 000 3.70 0.00 3.70 

SOFTBRANDS INC COM 

4~iC,04 RECEIVED 2 348 00 SHARES REPRESENTING 234800 0 130 0 00 000 2,65324 000 000 2,65324 

04,2T2004 SOFTBRANDS INC (AKA AREMISOFT CORP) LITIGATION 
FOR THE CLASS PERIOD 4122i99 THRU 7127101 

Totals for security 2,34800 000 2,65324 0.00 0.00 2,653.24 

TAKE-TWO INTERACTIVE SOFTWARE INC CQT-COM 

5/24,04 RECV'D DISTRIBUTION FOR CLASS PERIOD 001) coo 5,90520 000 000 5,90520 000 5,90520 

05,'24/2004 - 2/24/00-12/17/()1 ON NET CLASS ACTION TAKE-TWO 
INTERACTIVE SOTWARE 

Totals for security 000 5,90520 000 5,905.20 0.00 6,905.20 

Summary of Capital Changes for Common Stock 2,34800 6,04845 2,653.24 6,048.45 0.00 8,701 .69 

Sales 
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Totals for security ~5 .600 00 208,58909 -47,21591 161,373.18 0.00 101,373 .18 

ASE TEST LTD COM 

4,15/()4 SOLD 1,100 00 SHARES 04-15-04 AT A PRICE OF $11 101 -1 10000 11 10 12 15581 1343 14,70626 -2,55045 000 -2,5W 45 
04/2012004 NET LESS CHARGES OF $55 29 DOMINION SECURITIES 

CORP LTD 
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Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaiinfLoss 

Equities 

Common Stock 

Sales 

6,9,04 SOLD 2,300 00 SHARES 06-09-04 AT A PRICE OF $7 6468 -2,300 OL) 7 65 1749522 978 -22,37758 -4,88236 000 -4,81Q 36 
06/14,2004 LESS BROKER COMMISSION OF $92 00 AND OTHER 

CHARGES OF $0 42 JEFFERIES & CO , INC 
&10104 SOLD 1,700 00 SHARES 06-10-04 AT A PRICE OF $7 7573 -1 70000 7 76 13119 10 9 78 16,53995 -3,42085 000 -3,42085 
06/15,2004 LESS BROKER COMMISSION OF $68 00 AND OTHER 

CHARGES OF $0 31 JEFFERIES & CO , INC 
6/14,04 SOLD 2,200 00 SHARES 06-14-04 AT A PRICE OF $7 6657 -2 200 00 7 67 16776 14 978 -21,40464 -4,62850 000 -4,&% 50 
06/17j2004 LESS BROKER COMN41SSION OF $88 00 AND OTHER 

CHARGES OF $0 40 LEHMAN BROTHERS INC 
6,14 04 SOLD 300 00 SHARES 06-14-04 AT A PRICE OF $7 8019 300 00 7 80 233451 975 -2,91882 -58431 000 -58431 
06/17,2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 06 INSTINET 
b, 16,'04 SOLD 1, 100 00 SHARES 06-16-04 AT A PRICE OF $7 4252 -1 10000 7 43 8 11252 980 -10,70232 -2,58980 000 -2,58980 
06J2112004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 20 PRUDENTIAL EQUITY GROUP 
6/17/04 SOLD 2.800 00 SHARES 06-17-04 AT A PRICE OF $7 2695 -2,80000 7 27 20242 12 978 -27,24228 -7,00016 000 -7,00016 
06/22,'2004 LESS BROKER COMMISSION OF $112 00 AND OTHER 

CHARGES OF $0 48 JEFFERIES & CO, INC 

-15,40000 115,14414 -149,83250 34,688.36 0.00 .34.698,36~ Totals for security 

ULTRA PETE CORP COM NPV 
T1,104 SOLD 1,300 00 SHARES 07-01-04 AT A PRICE OF $37 25 -1,30000 37 25 48,42386 843 -1096084 37,46302 000 37.46302 
07/07/2004 NET LESS CHARGES OF $1 14 STATE STREET 

BROKERAGE SVCS 
-4 300 CIO 37 27 160 165 23 844 -36,25507 123,91016 000 123,91016 

7,104 SOLD 4,300 00 SHARES 07-01-04 AT A PRICE OF 
07,07/2004 $37 2686 LESS BROKER COMMISSION OF $86 00 AND 

OTHER CHARGES OF $3 75 STATE STREET BROKERAGE 
SVCS 
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Trade, Trade Unit Market Translation Total 

Settle Date Sharesipar Pnce Proceeds Cost Cost Gain/Loss GairVLoss Gawl/Loss 

Equities, 

Common Stock 

Sales 
4,16/04 SOLD 4,500 00 SHARES 04-16-04 AT A PRICE OF $10 75 -4 500 U0 10 75 48 14B 86 1343 -60,16195 -12,01309 000 -i2'm 09 

04/21,2004 NET LESS CHARGES OF $226 14 DOMINION SECURITIES 
Is CORP LTD 

4 19104 SOLD 200 00 SHARES ij4-19-04 AT A PRICE OF $11 22 20u Ou 1122 2 239 94 1339 -2,67386 -43392 000 -43392 

04,22,2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 
CHARGES OF $0 06 INSTINET 

4,20/04 SOLD 1,100 00 SHARES 04-20-04 AT A PRICE OF -1 10000 1106 12 111 76 1343 -14 70626 -2,59456 000 -2,59456 

04,23/2004 $11 0609 LESS BROKER COMMISSION OF $55 00 AND 
OTHER CHARGES OF $0 29 DOMINION SECURITIES 
CORP LTD 

4122104 SOLD 2,500 00 SHARES 04-22-04 AT A PRICE OF -2,50000 10 18 25315 90 1344 -33,42331 -8,10741 000 -8,10741 

04,27,2004 $10 1766 LESS BROKER COMMISSION OF $125 00 AND 
OTHER CHARGES OF $0 60 DOMINION SECURITIES 
CORP,LTD 

Totals for security -9,40000 99,97221 -125,671 64 -25,699.43 0.00 -U,699.43 

#REORGIALARIS MED SYSTEMS CASH MERGER EFF 7/6/04 

5/19104 SOLD 1,700 00 SHARES 05-19-04 AT A PRICE OF $22 24 
-1,70000 22 24 37,722 11 1359 -23,04222 14 .67989 000 14,1579 89 

05~24,2004 LESS BROKER COMMISSION OF $85 00 AND OTHER 

CHARGES OF $0 89 NORTHERN TRUST SECURITIES INC 
6/1,04 SOLD 4,400 00 SHARES 06-01-04 AT A PRICE OF -4,40000 22 27 97 779 34 1359 5963867 38,14067 000 38,14060 

06,04,2004 $22 2731 LESS BROKER COMMISSION OF $220 00 AND 

OTHER CHARGES OF $2 30 NORTHERN TRUST 
SECURITIES INC 

6~21,104 SOLD 1 600 00 SHARES 06-21-04 AT A PRICE OF -1,600 -'1 81 ~14 B10 06 1359 -21,68679 13,12327 000 13,12327 

06~24,2004 $21 8068 LESS BROKER COMMISSION OF $80 00 AND 

OTHER CHARGES OF $D 82 BRIDGE,TRADING 
6/22,04 SOLD 1,000 00 SHARES 06-22-04 AT A PRICE OF -1,000 00 2190098 1359 -1355425 B,346 73 000 8,34673 
66,25,2004 $21 9515 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 52 BRIDGE,TRADING 

Totals for security -8,70000 192,21249 -117,92193 74,290.56 0.00 74,290.56 

#REORG/AMC ENTIVINT CASH MERGER EFF 12/23/04 

7,1/04 SOLD 3,800 00 SHARES 07-01-04 AT A PRICE OF $14 80 -3,80000 14 80 5624000 1647 -62,57027 -6,33027 000 -6e330 27 

07'07,'2004 NET SSB-CUSTODIAN 
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Trade,' Trade Unit Market Translation Towl 

Settle Date Shares/Par Price Proceeds Cost Cost GainfLoss Gain/Loss Ga:NVLoss 

Equitic,s 

Common Stock 

Sales 
7/1'04 SOLD 2,000 00 SHARES 07-01-04 AT A PRICE OF $14 793 -2 COO Ou 14 7,j 2954530 1649 -32,931 72 -3,38642 000 -3,39642 

07/07,'2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 
CHARGES OF $0 70 STATE STREET BROKERAGE SVCS 

Totals for security -5,80000 85,78530 -95,50199 .9,716.69 0.00 .9,716.69 

#REORGIATRIX LAEJS INC CASH & STK MERGER TO QLT INC SEC#2752759 EF 11/22/04 

6,14,04 SOLD 600 00 SHARES 06-14-04 AT A PRICE OF $32 181 600 00 32 18 19,296 14 3069 -18,40396 89218 000 89218 

06/17/'1004 LESS BROKER COMMISSION OF $12 00 AND OTHER 
CHARGES OF $0 46 WAVE SECURITIES LLC 

6,15/04 SOLD 600 00 SHARES 06-15-04 AT A PRICE OF $32 2617 -600 00 32 26 19,32656 3072 -18,40395 92261 000 92261 
06/18j2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 46 WELLS FARGO SECURITIES LLC 
6,18/04 SOLD 400 00 SHARES 06-18-04 AT A PRICE OF $32 5715 4GG ',)3 ~2 57 13 008 29 3072 -12,26930 73899 000 73899 
06,'23,2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 31 LEHMAN BROTHERS, INC 
6,21,04 SOLD 1 .100 00 SHARES 06-21-04 AT A PRICE OF -1 10000 32 64 35 852 33 3072 -33,74059 2,11174 000 2.11174 
06/24,2004 $32 6438 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 85 NORTHERN TRUST 
SECURITIES INC 

6/21,04 SOLD 1,1300 00 SHARES 06-23-04 AT A PRICE OF -1 80030 32 74 58,83954 3072 55,21187 3,62767 000 3.6Z7 67 
06/28,2004 $32 7394 LESS BROKER COMMISSION OF $90 00 AND 

OTHER CHARGES OF $1 38 NORTHERN TRUST 
SECURITIES INC 

61241'A SOLD 600 00 SHARES 06-24-04 AT A PRICE OF $32 958 -600 00 3296 19,744 33 3072 -1840396 1,34037 000 1,34037 
06/29'2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 47 SHITH BARNEY INC 

Totals for security -5,10000 166,067 19 .156,43363 9,633.56 0.00 9,633.56 

#REORG/EVERGREEN RES INC STK MERGER TO PIONEER NAT RES CO SEC 2730689 EF9/29104 
7,'1'04 SOLD 3.100 00 SHARES 07-01-04 AT A PRICE OF $40 03 -3 10000 4003 12409300 2317 -71,81785 52,27515 000 52,27515 
071(37,2004 NET MELLON TRUST OF NEW ENGLAND 
T1 04 SOLD 1,700 00 SHARES 07-01-04 AT A PRICE OF -1 70000 4006 68071 33 2318 -39,38399 28,68734 000 28,88734 
07'07/2004 $40 0629 LESS BROKER COMMISSION OF $34 00 AND 

OTHER CHARGES OF $1 60 STATE STREET BROKERAGE 
SVCS 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Totals for security -5,00000 176,97262 .146,37702 30,595.80 0.00 34,595.60 

#REORGINETEGRITY INC CASH MERGER EFF 11124104 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 
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Trade,' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss GaintLoss GiskillLoss 

Equities 

Common Stock 

Sales 

7M04 SOLD 200 00 SHARES 07-01-04 AT A PRICE OF $40 03 200 00 4003 800600 23 17 -4,63341 3,37259 000 3,372 59 
07107/2004 NET SSB-CUSTODIAN 

Totals for security -5,00001) 200,17033 -115,83525 $4,335-08 0.00 14,335.08-

#REORGiINET TECHNQLOGIES INC COM CASH & STK MERGER EFF 9/30/04 

6/1,04 SOLD 800 00 SHARES 06-01-04 AT A PRICE OF $8 8274 -80000 883 7u21 75 13 17 -1047223 -3,46048 000 -3,45048 

06,04;2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 
CHARGES OF $0 17 WARBURG DILLON READ LLC 

6/3,04 SOLD 2.200 00 SHARES 06-03-04 AT A PRICE OF $8 8488 -2,20000 885 19,356 90 13 16 -28,79864 -9,44174 000 -0,441 74 
L)6/08/2004 LESS BROKER COMMISSION OF $110 00 AND OTHER 

CHARGES OF $0 46 WARBURG DILLON READ LLC 
6/4,04 SOLD 1,100 00 SHARES 06-04-04 AT A PRICE OF $8 6158 -1 10000 862 9422 15 13 17 -1439932 -4 .977 17 000 -4,97717 
06,09/2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 23 NORTHERN TRUST SECURITIES INC 
617,04 SOLD 100 00 SHARES 06-07-04 AT A PRICE OF $8 66 -100 00 866 86097 13 17 -1,30903 A" 06 000 -44806 
06/1 W2004 LESS BROKER COMMiSSION OF $5 00 AND OTHER 

CHARGES OF $0 03 RAYMOND, JAMES 
6/8;04 SOLD 1,500 00 SHARES 06-08-04 AT A PRICE OF $8 5022 -1 50000 8 50 1269300 13 15 -19,63544 -6,94244 000 -6,94244 
06111/2004 LESS BROKER COMMISSION OF $60 00 AND OTHER 

CHARGES OF $0 30 RAYMOND, JAMES 
6/9/04 SOLD 1, 100 00 SHARES 06-09-04 AT A PRICE OF $9 3244 -1,10000 9 32 1020159 13 16 -14,39932 -4,19773 000 -4,197710 
06114J2004 LESS BROKER COMMiSSION OF $55 00 AND OTHER 

CHARGES OF $0 25 RAYMOND, JAMES 

Totals for security -6,B00 130 59.55636 -89,01398 -29,457.62 0.00 -U,457.62 

#REORGYINVERSK RESH GROUP INC CASH a STMERGER TO CHARLES RIV LAS EFF10/20/04 
7,104 SOLD 3,300 00 SHARES 07-01-04 AT A PRICE OF $35 01 -3 30(1 00 115,53300 2928 -96,60883 18,92417 000 18,92417 
07,07 2004 ' NET SSB-CUSTODIAN 
7/1 04 SOLD 1,700 00 SHARES 07-01-04 AT A PRICE OF -1,70000 j6 16 61,43962 2929 -49,768 19 11,67143 000 11,67143 
07,07j20~)4 $36 1618 LESS BROKER COMMISSION OF $34 00 AND 

OTHER CHARGES OF $1 44 STATE STREET BROKERAGE 
Svcs 
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Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakApss 

Equilies 

Common Stock 

Sales 

2/6~04 SOLD 1,000 00 SHARES 02-06-04 AT A PRICE OF $9 4289 -1 000 06 ~i 43 9 37845 1204 -1197138 -2,59293 000 -2,59293 
02/1 1/2004 LESS BROKER COMMISSION OF $50 00 AND OTHER 

CHARGES OF $0 45 J P MORGAN SEC (STKS & BONDS) 
2,?9fO4 SOLD 1,000 00 SHARES 02-09-04 AT A PRICE OF $9 8331 -1 00000 9 83 978263 1203 -11,97138 -2,18875 000 -2,18875 
02/12,2004 LESS BROKER COMMISSION OF $50 00 AND OTHER 

CHARGES OF $0 47 NORTHERN TRUST SECURITIES INC 
7/1,04 SOLD 4,000 00 SHARES D7-01-04 AT A PRICE OF $8 219 -400000 822 32 795 23 1152 -45,947 15 -13,15192 000 .13,15192 
07,07~2004 LESS BROKER COMMiSSION OF $80 00 AND OTHER 

CHARGES OF $0 77 STATE STREET BROKERAGE SVCS 
7,1104 SOLD 600 00 SHARES 07-01-04 AT A PRICE OF $8 12 NET 600 CO 8 12 487200 1149 -6,89207 -2,02007 000 -2,02007 
07,07,20-'4 SSB-CUSTODIAN 
7, 1'04 SOLD 7,100 00 SHARES 07-01-04 AT A PRICE OF $8 12 -7,100 00 812 57,652 00 1149 -81,556 18 -23,90418 000 -23,90418 
07'0712004 NET SSB-CUSTODIAN 

Totals for security -13,70000 114,48031 -158,33816 .43,857.95 0.00 .43,957.85 

(~i-)IRQ INC COM 

2f6/04 SOLD 300 00 SHARES 02-06-04 AT A PRICE OF $14 8656 
0211112004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 21 WAVE SECURITIES LLC 
2,'23/04 SOLD 300 00 SHARES 02-23-04 AT A PRICE OF $12 4512 
02126,'2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 15 WAVE SECURITIES LLC 
223,04 SOLD 1,500 00 SHARES 02-23-04 AT A PRICE OF 
02i26/2004 $12 0223 LESS BROKER COMMISSION OF $75 00 AND 

OTHER CHARGES OF $0 71 NORTHERN TRUST 
SECURITIES INC 

3/4,04 SOLD 600 00 SHARES 03-04-04 AT A PRICE OF $11 7545 
OM9~2004 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 28 WAVE SECURITIES LLC 
3~8/04 SOLD 100 00 SHARES 03-08-04 AT A PRICE OF $11 90 
03/1 112004 LESS BROKER COMMISSION OF $5 00 AND OTHER 

CHARGES OF $0 05 SCHWAB (CHARLES) & CO . INC 
3/9,04 SOLD 1,000 00 SHARES 03-09-04 AT A PRICE OF 
03112,2004 $11 3509 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 45 SCHWAB (CHARLES) & CO . 
INC 

Northern Trust 

-60000 11 75 704042 11 21 -671583 32459 000 32459 

11 90 11~184 95 11 24 -1,119 30 6565 000 6565 

11 35 11 30045 11 24 -11,19305 10740 000 10740 

*Generated by Northern Trust fn)m pencidic data on 28 Feb 05 C0661 

-1 00000 

30000 14 87 4,453 47 11 21 335791 1,09556 000 11,095 56 

30000 12 45 372921 11 21 -335791 37130 000 37130 

1 50006 1202 17 957 74 11 24 -16,78957 1,16817 000 1,16817 

-10000 
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Totals for security -5,700 00 155,06543 -158,821 86 .3,756.43 0.00 .3,755 .43 

AARON RENTS INC CL B 

T1 /04 SOLD 2,900 00 SHARES 07-01-04 AT A PRICE OF -290000 32 38 93 831 94 2999 -86,90840 6,92354 000 6,92354 
07,'0712004 - $32 3766 LESS BROKER COMMISSION OF $58 00 AND 

OTHER CHARGES OF $2 20 STATE STREET BROKERAGE 
Svcs 

Totals for security -2.90000 93,83194 -86,90840 6,923.S4 0.00 6,923.5W 

Northern Trust 
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01 Jan 04 - 31 Doc 04 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost C-0st Gain/Loss Gain/Low Geiniflx" 

Equities 

Common Stock 

Sales 

,310'04 SOLD 700 00 SHARES 03-10-04 AT A PRICE OF $10 8019 -70000 10 80 7,52603 1125 7835 13 -30910 000 -309 io 
03/15,2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 30 NORTHERN TRUST SECURITIES INC 
X16/04 SOLD 2,200 00 SHARES 03-16-04 AT A PRICE OF 220000 11 32 2486936 1121 -24,62471 24465 000 24465 
03,19~2004 $11 3247 LESS BROKER COMMISSION OF $44 00 AND 

OTHER CHARGES OF $0 98 WAVE SECURITIES LLC 

Totals for security -6,70000 78,06163 -74,99341 3,M.22 0.00 3,0W.22 

A C MOORE ARTS & CRAFTS INC COM 

7~1/04 SOLD 5,700 00 SHARES 07-01-04 AT A PRICE OF -570000 27 23 15506543 2788 -158,82186 -3,75643 000 -3,75643 
07/07,2004 $27 2251 LESS BROKER COMMISSION OF $114 00 AND 

OTHER CHARGES OF $3 64 STATE STREET BROKERAGE 
Svcs 

ABAXIS INC COM 

70 04 SOLD 5,100 00 SHARES 07-01-04 AT A PRICE OF $18 00 
0710712004 NET SSB-CUSTODIAN 
7,1 104 SOLD 2,700 00 SHARES 07-01-04 AT A PRICE OF 
07107i2004 $18 1544 LESS BROKER COMMISSION OF $54 00 AND 

OTHER CHARGES OF $1 15 STATE STREET BROKERAGE 
Svcs 

Totals for security 

ACTEL CORP COM 

1,6,'04 SOLD 400 00 SHARES 01 -06-04 AT A PRICE OF $23 80 
0109'2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 45 INSTINET 

-5 100 00 1 a 00 91 80000 1851 9438854 -2,58854 000 -Z588 54 

-2,70000 1,315 48961 73 1853 -49,97040 -1,00867 000 -1,00867 

-7,80000 140,761 73 -11" .358 94 -3,SW7 .21 0 .00 -4597 .21 

-40000 2380 9,51155 2004 -8,01022 1,50133 000 '11,501 33 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaiin/Lo" 

Equities 

Common Stock 

Sales 

1/7/04 SOLD 400 00 SHARES 01 -07-04 AT A PRICE OF $24 25 400 00 2425 9691 54 2004 -8,01022 1,68132 000 1,68132 

01112/2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 
CHARGES OF $0 46 INSTINET 

V8'04 SOLD 300 00 SHARES 01-08-04 AT A PRICE OF $24 4048 -300 00 2440 731509 2004 -6,00766 1,30743 000 1,30743 

01/1 3,'2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 
CHARGES OF $0 35 INSTINET 

2J2104 SOLD 200 00 SHARES 02-02-04 AT A PRICE OF $26 00 -20u (ju 2600 5 19575 2004 -4,00511 1,19064 000 1,19064 
02/05/2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 25 INSTINET 
Z,6,04 SOLD 500 00 SHARES 02-06-04 AT A PRICE OF $26 15 -50000 26 15 13064 38 2004 -10 012 77 3,05161 000 3,051 61 
02,11,2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 62 INSTINET 
2'9/04 SOLD 200 00 SHARES 02-09-04 AT A PRICE OF $26 41 -200 06 2641 5277 75 2004 -4,005 11 1,27264 000 1,27264 
021`12,2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 25 INSTINET 
2j10 04 SOLD 200 00 SHARES 02-10-04 AT A PRICE OF $26 3506 -200 00 2635 5 265 87 2004 -4,00511 1,26076 000 1,26076 
02,112004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 25 INSTINET 
31 04 SOLD 700 00 SHARES 03-01-04 AT A PRICE OF $24 8911 70u 00 A 89 17,38809 2007 -1401788 3,37021 000 3,37021 
03,'04,2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 68 PRUDENTIAL EQUITY GROUP 
4J5 04 SOLD 1,100 00 SHARES 04-05-04 AT A PRICE OF $23 543 -1 10000 23 54 2584169 2007 -22028 11 3,81358 000 3,81358 
04/08'2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 61 PACIFIC GROWTH 
4,664 SOLD 1 ~200 00 SHARES 04-06-04 AT A PRICE OF $23 068 -1,20000 z3 07 2762095 2007 -24,03066 3,59029 000 3,59029 
04,12/2004 LESS BROKER COMMISSION OF $60 00 AND OTHER 

CHARGES OF $0 65 PRUDENTIAL EQUITY GROUP 
4 7 04 SOLD 1,500 00 SHARES 04-07-04 AT A PRICE OF -1,50000 2298 34 38834 2007 -30,03832 4,35002 000 4,35002 
64'1,1/2004 $22 9761 LESS BROKER COMMISSION OF $75 00 AND 

OTHER CHARGES OF $0 81 PRUDENTIAL EQUITY GROUP 

Totals for security .6,70000 160,561 00 -134,17117 26,389.83 000 26,389.83 

ADVANCED DIGITAL INFORMATION CORP COM 
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Tradei Trade Unit Market Translation Total 

Settle Date SharesiPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Galriflau 

Equme,s 

Common Stock 

Sales 
3,31'04 SOLD 1,600 00 SHARES 03-31-04 AT A PRICE OF 1600 00 11 45 1B 242 64 1019 -16,23479 2,00786 000 2,007 85 

04,05,2004 $11 4521 LESS BROKER COMMISSION OF $80 00 AND 
OTHER CHARGES OF $0 72 FIRST UNION CAPITAL 
MARKETS 

4,5~04 SOLD 1,500 00 SHARES 04-05-04 AT A PRICE OF $12 00 1 50000 1200 17924 57 1019 -15220 12 2,70445 000 2,70445 

04i08/21304 LESS BROKER COMMISSION OF $75 00 AND OTHER 
CHARGES OF $0 43 BEAR, STEARNS & CO 

4/6/04 SOLD 1 700 00 SHARES 04-06-04 AT A PRICE OF 
-1700 GO 1175 19882 39 1019 -1724946 2,63293 000 2,63293 

04,'12;2004 $11 7458 LESS BROKER COMMISSION OF $85 00 AND 
OTHER CHARGES OF $0 47 BEAR, STEARNS & CO 

4,'14,'04 SOLD 500 00 SHARES 04-14-04 AT A PRICE OF $11 7593 50000 11 76 585451 1019 -507337 781 14 000 78114 

04119'2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 14 WELLS FARGO SECURITIES LLC 

4)16~04 SOLD 2,600 00 SHARES 04-16-04 AT A PRICE OF -2,60000 1135 29,36786 10 19 -26,381 54 2,98632 000 2,98632 

04/21!2004 $11 3456 LESS BROKER COMMISSION OF $130 00 AND 
OTHER CHARGES OF $0 70 WELLS FARGO SECURITIES 
LLC 

4/19/04 SOLD 1,100 00 SHARES 04-19-04 AT A PRICE OF $11 059 -1,100'30 1106 12 10961 1019 -11,16142 94819 000 94819 

04/22,2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 
CHARGES OF $0 29 LEGG MASON WOOD WALKER, INC 

4/19/04 SOLD 200 00 SHARES 04-19-04 AT A PRICE OF $11 50 20000 1150 229594 1016 -2,02935 26659 coo 266510 

04,'22'2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 
CHARGES OF $0 06 INSTINET 

4120,04 SOLD 1,900 00 SHARES 04-20-04 AT A PRICE OF -1 90000 11 33 21,43244 1019 -19,27881 2,15363 000 2,15363 

04/2312004 $11 3305 LESS BROKER COMMISSION OF $95 00 AND 
OTHER CHARGES OF $0 51 LEGG MASON WOOD 
WALKER, INC 

4/23,04 SOLD 1,600 00 SHARES 04-23-04 AT A PRICE OF -1,60000 1126 17 968 C9 10 17 -16,234 79 1,73390 000 1,73390 

04,282004 $11 2607 LESS BROKER COMMISSION OF $48 00 AND 
OTHER CHARGES OF $0 43 DIEN SECURITIES INC 

5A04 SOLD 2,200 00 SHARES 05-04-04 AT A PRICE OF -2,200 00 1061) 23,20131 1020 -2232284 87647 000 87847 

~,5,07,2004 $10 5963 LESS BROKER COMMISSION OF $110 00 AND 
OTHER CHARGES OF $0 55 LEHMAN BROTHERS, INC 

5,'5'G4 SOLD 1,100 00 SHARES 05-05-04 AT A PRICE OF $10 59 -1,10000 1059 11,593 72 1020 -11,161 42 43230 000 43230 

05,10,2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 
CHARGES OF $0 28 OPPENHEIMER AND CO, INC 
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AEROFLEX INC COM 

4116'04 SOLD 1,200 00 SHARES 04-16-04 AT A PRICE OF -1,20000 1443 17 253 43 1009 -12,06477 5,1188 66 0 Do 5,18866 
04,21,2004 $14 4282 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $0 41 COWEN & CO 
711104 SOLD 3,200 00 SHARES 07-01-04 AT A PRICE OF -3,20000 1380 44,09304 1007 -32,17273 11,92031 000 11,92031 
U7!07/2004 ' $13 7994 LESS BROKER COMMISSION OF $64 00 AND 

OTHER CHARGES OF $1 04 STATE STREET BROKERAGE 
Svcs 

Northern Trust *Generated by Northern Trust from pencidic data on 28 Feb 05 C0661 
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Equities 

Common Stock 

Sales 

516/04 SOLD 1,300 00 SHARES 05-06-04 AT A PRICE OF $10 211 -1 30000 1021 13,20898 1020 13,19077 1821 000 1821 
0511112004 LESS BROKER COMMISSION OF $65 00 AND OTHER 

CHARGES OF $0 32 OPPENHEIMER AND CO, INC 
5/12104 SOLD 3,100 00 SHARES 05-12-04 AT A PRICE OF $9 6916 -3 10000 969 2991925 10 19 -31,45490 -1,53565 000 -1,53565 
05/1712004 LESS BROKER COMMISSION OF $124 00 AND OTHER 

CHARGES OF $0 71 OPPENHEIMER AND CO, INC 

Totals for security -20,40000 223,001 91 .206,99358 16,081111 .33 000 W008 .33 

ADVANCED ENERGY INDS INC COM 

2Y 1 3,04 SOLD 500 00 SHARES 02-13-04 AT A PRICE OF $23 885 -500 00 2389 11,91694 2380 -1187427 4267 000 4267 
02/19/2004 LESS 13ROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 56 J P MORGAN SEC (STKS & BONDS) 
2117,04 SOLD 400 00 SHARES 02-17-04 AT A PRICE OF $23 3727 -40000 ~3 37 9 328 64 2380 -9,49942 -117078 000 -17078 
02120/2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 44 J P MORGAN SEC (STKS & BONDS) 
4,16/04 SOLD 1,500 00 SHARES 04-16-04 AT A PRICE OF -1 50000 1851 27,69370 2381 -35,62281 -7,929.11 000 -7,92911 
G40,2004 $18 5129 NET LESS CHARGES OF $75 65 DOMINION 

SECURITIES CORP,LTD 
4~2DO4 SOLD 1,100 00 SHARES 04-20-04 AT A PRICE OF $15 474 -1,10000 15 47 1696600 2383 -26,12339 -9,16739 000 -9,15739 
04/23/2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 40 DOMINION SECURITIES CORP,LTD 
4/27/04 SOLD 1,900 00 SHARES 04-27-04 AT A PRICE OF 1,90000 1484 28 102 81 2383 -45,12223 -17,01942 000 -17,01942 
04/30,'2004 $14 8413 LESS BROKER COMMISSION OF $95 00 AND 

OTHER CHARGES OF $0 66 DOMINION SECURITIES 
CORP,LTD 

Totals for security -5,40000 94,00809 -128,24212 -34,234.03 0.00 MMO3 
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Eqwtie~ 
Common Stock 

Sales 

T1 /04 SOLD 300 00 SHARES 07-01-04 AT A PRICE OF $13 81 300 00 1381 4,14300 1005 -3016 19 1,12681 000 1,12681 
07/07/2004 NET SSB-CUSTODIAN 
7/11U4 SOLD 800 00 SHARES 07-01-04 AT A PRICE OF $13 81 -80000 1381 11,04800 1005 -8,043 18 3,00482 000 3,004 A 
07,07/2004 NET SSB-CUSTODIAN 
h 1, 04 SOLD 1,600 00 SHARES 07-01-04 AT A PRICE OF $13 77 1 60000 13 77 2203148 1005 -1608637 5,94511 000 5,94511 
07,07/2004 NET LESS CHARGES OF $0 52 STATE STREET 

BROKERAGE SVCS 
7/1,04 SOLD 8 000 00 SHARES 07-01-04 AT A PRICE OF $13 81 -8 000 00 1381 110,48000 1005 -80,431 84 30,0016 000 3D.0648 16 
07i07~20CA NET SSB-CUSTODIAN 

Totals for security -15,10000 209,04895 -151,81508 57,233.87 0.00 57,n3.87 

AEROPOSTALE COM 

2~27,104 SOLD 300 00 SHARES 02-27-04 AT A PRICE OF $34 8193 -30000 34 82 10,43038 2014 -603445 4,39593 000 4,39593 
03/03/2004 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 41 FACTSET DATA SYSTEMS, INC 
3/1/04 SOLD 200 00 SHARES 03-01-04 AT A PRICE OF $35 0743 -20000 35 07 701058 2013 -4,02297 2,98761 000 2,98761 
D3,'04)2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 28 INSTINET 
3,4/04 SOLD 500 00 SHARES 03-04-04 AT A PRICE OF $35 4615 -50000 35 46 17,72005 2013 -10,05742 7,66263 000 7.66263 
03,09;2'004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 70 INSTINET 
4,'8/04 SOLD 800 00 SHARES 04-08-04 AT A PRICE OF $33 8215 -80000 33 82 27016 56 21 77 -17,39187 9,62469 000 9,62469 
04!14~20041 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 64 SUNGUARD INST BROKERAGE 
7/1'04 SOLD 2,200 00 SHARES 07-01-04 AT A PRICE OF -2,20000 2t) 62 58 519 72 1450 -3188509 26,63463 000 25,63463 
07,'07/2004 $26 6205 LESS BROKER COMMISSION OF $44 00 AND 

OTHER CHARGES OF $1 38 STATE STREET BROKERAGE 
SVCS 

7, 1'04 SOLD 3,500 00 SHARES 07-01-04 AT A PRICE OF $27 16 -3,50000 2716 9506000 1449 -50,72629 44,33371 000 44-W 71 
07/07,'2004 NET SSB-CUSTODIAN 

Totals for security -7,50000 215,75729 .120,11809 95,6"20 0.00 9kW9.20 
AGILE SOFTWARE CORP DEL COM 
3'Ai04 SOLD 3,200 00 SHARES 03-04-04 AT A PRICE OF $9 123 -3,20000 9 12 2906446 11 11 -35,38005 -6,31559 000 -6,31559 
03'09 2004 LESS BROKER COMMISSION OF $128 00 AND OTHER 

CHARGES OF $1 14 ROBERT W BAIRD 8, CO INC 

Northern Trust *Generated by Northern Trust frDm pencidic data on 28 Feb 05 00661 
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T,,,ade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss GatntLoss GmAmse 

Equilicy 
Common Stock 

Sales 
3504 SOLD 1,100 00 SHARES 03-05-04 AT A PRICE OF $9 162 1 Moo() 9 16 10 U22 80 11 12 -12 16189 -2,13909 000 -2,13909 
03,10 2004 LESS BROKER COMMiSSION OF $55 00 AND OTHER 

is CHARGES OF $0 40 ROBERT W BAIRD & CO ING 
'j"8,04 SOLD 1 .100 00 SHARES 03-D8-04 AT A PRICE OF $9 0335 -1 1 U0 00 903 989246 11 11 12,16190 -2,26944 000 -2,26944 
03 1 1'2tj04 LESS 13ROKER COMMISSION OF $44 00 AND OTHER 

CHARGES OF $0 39 ROBERT W BAIRD & CO INC 
3,904 SOLD 1,100 00 SHARES 03-09-04 AT A PRICE OF $8 5206 -110000 8 52 932829 11 11 -12 16189 -2,83360 000 -2,83360 
L),~, 12 2,. 04 LESS BROKER COMMISSION OF $44 00 AND OTHER 

CHARGES OF $0 37 ROBERT W BAIRD & CO INC 
3,16,64 SOLD 400 00 SHARES ~-j3-16-04 AT A PRICE OF $8 0514 400 Orj 8 L's 1 212 4' 1 1108 -4,42251 -1,21008 000 -1,21008 
03,19 2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 13 INSTINET 
3 1704 SOLD 1,200 00 SHARES 03-17-04 AT A PRICE OF $8 1301 -1 2L0 Ou 8 13 9 695 73 11 13 1326752 -3,57179 000 -3,57179 
03,22 2064 LESS BROKER COMMISSION OF $60 00 AND OTHER 

CHARGES OF $0 39 JMP SECURITIES 

Totals for security -8,10000 71,216 17 -89,55576 -18,339.59 0.00 4111,339.59 

-200 0(1 ~5 48 5091 96 2253 -4,503 15 58881 000 58881 

-1,00000 27 64 27 584 35 2256 -22,51574 5,06861 000 5,06861 

*Generated by Northern Trust from penodic data on 28 Feb 05 00661 Northern Trust 

ALTIRIS INC COM 

2-14'04 SOLD 700 00 SHARES 02-04-04 AT A PRICE OF $27 1754 
02/09,2004 LESS BROKER COMMiSSION OF $35 00 AND OTHER 

CHARGES OF $0 90 FIRST BOSTON CORP 
2/4'04 SOLD 400 00 SHARES 02-04-04 AT A PRICE OF $30 0328 
02/09,2M4 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 577VAVE SECURITIES LLC 
2'4 L~4 SOLD 900 00 SHARES 02-04-04 AT A PRICE OF $27 726 
L)2109 26,14 LESS BROKER COMMISSION OF $18 00 AND OTHER 

CHARGES OF $1 17 WAVE SECURITIES LLC 
2 23 04 SOLD 200 00 SHARES 02-23-04 AT A PRICE OF $25 4808 
02,2E 2u--4 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 20 WAVE SECURITIES ILLC 
4,20 -4 SOLD 1 000 00 SHARES 04-20-04 AT A PRICE OF $27 635 
1)4,2~,20U4 LESS BROKER COMMISSION OF $50 00 AND OTHER 

CHARGES OF $0 65 DOMINION SECURITIES CORP,LTD 

70000 2718 1898688 2256 1576102 3,22586 000 3,22586 

0 
-400 00 3U U3 12,004 55 2253 -9,00630 2,99825 000 2.9W 25 

-900 (j) 2773 2493423 2253 -20264 16 4,67007 000 4,67007 
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Realia ., GIL Detail 
01 Jan 04 - 31 Dec 04 

Realized Gain/Loss Detail 
Trade,' Trade Unit Market Translabon Total 

Settle Date Shares/Par Pnce Proceeds Cost cost Gain/Loss Gain/Loss GainifLoss 

Equities 

Common Stock 

Sales 

1/23 04 SOLD 900 00 SHARES 0 1 -23-04 AT A PRICE OF $33 1243 
90000 33 12 2976547 2231 -20044 14 9,721 33 000 9,72133 

01/28,2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $1 40 NCRTHERN TRUST SECURITIES INC 
10 

711,04 SOLD 3,200 00 SHARES 07-01-04 AT A PRICE OF 
-320000 2j (0 92 744 70 2229 -71,26807 21,47663 000 21,47663 

07/07,2004 - $29 0034 LESS BROKER COMMISSION OF $64 00 AND 

OTHER CHARGES OF $2 18 STATE STREET BROKERAGE 
Svcs 

Totals for security -4,10000 122,51017 -91 .31221 31 .197.96 0.01) 311,197.96 

ASCENTIAL SOFTWARE CORP COM NEW 

6, 1,U4 SOLD 2,200 00 SHARES 06-01-04 AT A PRICE OF -2,200 Co 1559 34 185 b5 22 18 4863579 -14,45014 000 -14,45014 

06,04 2004 $15-5893 LESS BROKER COMMISSION OF $110 00 AND 

OTHER CHARGES OF $0 81 FULCRUM GLOBAL 
PARTNERSLLC 

6, Z -A SOLD 600 00 SHARES 06-02-04 AT A PRICE OF $15 7034 
-600 Go 15 7C) 940981 22 14 -13264 31 -3,85450 000 -3,~ 50 

06,07,2004 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 23 WAVE SECURITIES LLC 
&3 04 SOLD 1,600 00 SHARES 06-03-04 AT A PRICE OF -1,60000 111 12 24,112 71 22 18 -35,37149 -11,25878 000 -11,25878 

$15 1208 LESS BROKER COMMISSION OF $80 00 AND 

OTHER CHARGES OF $0 57 FULCRUM GL08AL 
PARTNERSLLC 

Totals for security -4,40000 67,708 17 .97,271 59 -29,563.42 0.00 .296563.42 

ASK JEEVES INC OC-COM 

8 C14 SOLD 400 00 SHARES 53-08-04 AT A PRICE OF $30 0137 -400 (_0 01 11 997 01 1266 -5,061 07 6,93594 000 6R35 94 

3 l 1 2 ~"' 4 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 47 WAVE SECURITIES LLC 
17 j4 SOLD 1,500 00 SHARES 03-17-04 AT A PRICE Or -1 500 0U ~9 lu 4361694 1266 -18,97902 24,63792 000 24,63792 

UJ 22 20J4 $29 0991 LESS BROKER COMMISSION OF $30 00 AND 

OTHER CHARGES OF $1 71 WAVE SECURITIES LLC 
3,25 C4 SOLD 1,200 00 SHARES 03-25-04 AT A PRICE OF -1 20000 'A,) 29 36 29042 1267 15,18321 21,10721 000 21,10721 

03;30,2~ju,l $30 2932 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $1 42 NORTHERN TRUST 
SECURITIES INC 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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* Realized Gain/Loss Detail 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakVLoss 

Equities 

Common Stock 

Sales 

3,26'04 SOLD 500 00 SHARES 53-26-04 AT A PRICE OF $34 0736 -500 u,j 3407 17 026 13 1266 -632634 10,69979 000 10.6M 79 

03,31/2064 LESS BROKER COM M I SS ION OF $10 00 AND OTH E R 
CHARGES OF $0 67'hAVE SECURITIES LLC 

130 04 SOLD 600 00 SHARES 03-30-04 AT A PRICE OF $35 8247 -600 Ou 15 82 21,481 98 1266 -7591 61 13,89037 000 13~890 37 

04 0212664 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 84 WAVE SECURITIES LLC 
1266 3,79580 000 7,22795 3, 31,04 SOLD 300 00 SHARES 63-31-04 AT A PRICE OF $36 7673 -30000 V 77 11 023 75 7,22795 

04,05,'20LI4 LESS BROKER COMMiS SSION OF $6 00 AND OTHER 

CHARGES OF $0 44 INSTINET 
4 8,04 SOLD 500 00 SHARES C,4-08-04 AT A PRICE OF $40 2228 -500 00 40 22 20 11~0 92 1266 6,32634 13,77458 000 113.774 58 

U4,14,2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 48 WAVE SECURITIES LLC 
4119,04 SOLD 100 00 SHARES 04-19-04 AT A PRICE OF $40 10 -100 Do 40 10 4 007 90 1266 1,26527 2,74263 000 2,74263 

04~22/2004 LESS BROKER COMMISSION OF $2 00 AND OTHER 

CHARGES OF $0 10 VVAVE SECURITIES LLC 
4,22,64 

SOLD 400 00 SHARES tj4-22-04 AT A PRICE OF $40 534 -400 00 40 53 16 205 22 1266 -5,061 07 11,14415 000 11 .1" 15 

04,27,2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 38 WAVE SECURITIES LLC 
4/26,A SOLD 700 00 SHARES u4-26-04 AT A PRICE OF $43 2945 70000 43 29 30 291 44 1266 -8~856 88 21,43456 000 21,43456 

04,29/2004 LESS BROKER COMMISSION OF $14 00 AND OTHER 

CHARGES OF SO 71 INSTiNET 
4 27 04 SOLD 400 00 SHARES 04-27-04 AT A PRICE OF $44 3706 AOO N 44 37 17 739 82 1266 -5,061 08 12,67874 000 12.67874 

04,30/2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 42 INSTINET 

Totals for security -6,60000 229,781 53 -83,50769 146,273.84 0.00 14V73.64 

ASYST TECHNOLOGIES INC COM 

2,4 04 SOLD 3,200 00 SHARES 02-04-04 AT A PRICE OF -3 200 12 56 40015 71 1772 -56,471 99 -16,45628 000 -116,456 28 
02 092004 $12 5555 LESS BROKER COMMISSION OF $160 00 AND 

OTHER CHARGES OF $1 89 NORTHERN TRUST 
SECURITIES INC 

2~ZI'34 SOLD 2,200 00 SHARES 02-23-04 AT A PRICE OF $9 8221 -2,200 00 Q 82 21,497 77 1774 -38,82449 -17,32672 000 -17,32672 
02,26,2004 LESS BROKER COMMISSION OF $110 00 AND OTHER 

CHARGES OF $0 85 NORTHERN TRUST SECURITIES INC 

Totals for security -5,400 00 61,51348 -95,29643 -33,7n00 0.00 &%733.00 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 00661 
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Trace Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds Cost -Cost Gain/Loss Gain/Loss Gvkdoss 

Equilics 
Common Stock 

Sales 

ATHEROGENICS INC COM 
71 V04 SOLD 3,106 00 SHARES 07-01-04 AT A PRICE OF -3 .106 0c, 1865 57 94045 1794 -55,72701 2,21344 000 2,213 4* 
07,07~2004 . $18 6548 NET LESS CHARGES OF $1 36 STATE STREET 

BROKERAGE SVCS 
7,1/04 SOLD 7,194 00 SHARES 07-01-04 AT A PRICE OF -7,19400 18 75 134,76276 1796 -129,07279 5,68997 000 5,66997 
07 07,2004 $18 7531 LESS BROKER COMMISSION OF $143 88 AND 

OTHER CHARGES OF $3 16 STATE STREET BROKERAGE 
SVCS 

Totals for security .10,30000 192,70321 -184,79980 7,903.41 0.00 7JMA1 

ATHEROS COMMUNICATIONS INC COM COM 
4123'04 SOLD 500 00 SHARES 04-23-04 AT A PRICE OF $16 42 500 ju 16 42 8 184 80 17 71 -882785 -64305 000 -W 05 
04,28'2"04 LESS BROKER COMMiSSION OF $25 00 AND OTHER 

CHARGES OF $0 20 PACIFIC GROWTH 
4 26'04 SOLD 700 00 SHARES 04-26-04 AT A PRICE OF $16 618 -70000 1662 11597 32 1771 12,35B 98 -76166 000 -76166 
04,29,2004 LESS 13ROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 28 PACIFIC GROWTH 
711 u4 SOLD 2,700 00 SHARES 07-01-04 AT A PRICE OF $10 86 -2 700 00 11)86 29 322 00 1766 -47,67036 -18 .34836 000 -18,34836 
07'07 20,~4 NET SSB-CUSTODIAN 
7,104 SOLD 1 .400 00 SHARE -~~ 07-01-04 AT A PRICE OF -1 .400 00 11, 4t) 14 61159 1769 -24,717 97 -10,10638 000 -10,10638 
07 07,2004 $10 4571 LESS BROKER COMMISSION OF $28 00 AND 

OTHER CHARGES OF SO 35 STATE STREET BROKERAGE 
SVCS 

Totals for security ~5,300 00 63,71571 -93,575 16 -29,859.45 0.00 -2%859.45 

ATWOOD OCEANICS INC COM 
7 1,04 SOLD 100 00 SHARES 07-01-04 AT A PRICE OF $41 71 -100 00 4171 4 171 00 3741 -374097 43003 000 43003 
07 C)7 2004 NET SSB-CUSTODIAN 
7,104 SOLD 2,500 00 SHARES 07-01-04 AT A PRICE OF $41 71 -2,50000 41 71 104,27500 3741 -93524 14 10,75086 000 10,75086 
b710712004 NET SSB-CUSTODIAN 
7,1 C)4 SOLD 1,300 00 SHARES 07-01-04 AT A PRICE OF 1 300 Co 11 99 S4 553 74 3743 -48,632 55 5,921 19 000 5,92119 
07,07 2034 $41 9854 LESS BROKER COMMISSION OF $26 00 AND 

OTHER CHARGES OF $1 28 STATE STREET BROKERAGE 
SVCS 

Totals for security -3,90000 162,99974 .145,89766 17,102 .05 0.00 '11T.'102 .08 

'Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Equities 

Common Stock 
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AVID TECH INC COM 

1,30'04 SOLD 2,000 00 SHARES 01-30-04 AT A PRICE OF ZuC& ou 46 10 92,157 48 4041 -80,77429 11,38319 000 11,393199 
02/04,'2004 $46 1009 LESS BROKER COMMISSION OF $40 00 AND 

OTHER CHARGES OF 54 32 WAVE SECURITIES LLC 

Totals for security -2,00000 92,157 48 -80,77429 11,393.19 0.00 11,383.19 

AVOCENT CORP COM 

4,21 D4 SOLD 600 00 SHARES ~_4-21-04 AT A PRICE OF $33 1997 -600 LID I 1 20 1988935 2385 -14,28627 5,60308 000 5.60308 
U4,2o 2C-4 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 47 FIRST UNION CAPITAL MARKETS 
4,2o,04 SOLD 1,100 00 SHARES 04-26-04 AT A PRICE OF -1 .100 00 '14 36 37 737 03 2385 -26 191 50 11,54553 000 11.U5 53 
04,2~~,2004 $34 3572 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF _;0 89 FIRST UNION CAPITAL 
MARKETS 

52704 SOLD 800 00 SHARES -,5-27-04 AT A PRICE OF $34 0875 _800 0~ 4 uli 27 _',~ 36 2385 -19,04836 8,18100 000 8,18100 
06,02,2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 64 FIRST UNION CAPITAL MARKETS 

Totals for security .2,50000 8485574 -59,52613 25,329 .61 0.00 25,329.61 
AXCELJS TECHNOLOGIES INC COM STK ISiN# U$0545401095 
b 14 0.4 SOLD 800 00 SHARES 05-14-04 AT A PRICE OF $10 8857 800 ou 1089 8692 35 1109 -885672 -16437 000 -16437 
05,19,2064 LESS BROKER COMMISSION OF $16 00 AND OTHER 

CHARGES OF $0 21 INSTINET 
5 18, CA SOLD 700 00 SHARES (-)5-18-04 AT A PRICE OF $10 8957 -700 0,') 1r, 90 7 59181 1112 -774963 -15782 000 457 82 
05,21,2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 18 NORTHERN TRUST SECURITIES INC 

Totals for security -1,50000 16,284 16 -16,60635 -=.Is 0.00 -322.19 
BEBE STORES INC COM 

4,8 04 SOLD 500 00 SHARES 04-08-04 AT A PRICE OF $33 6394 _500 00 33 64 16,794 30 2432 -12,13981 4,65449 000 4A-A 49 
04/14/20C)4 LESS BROKER COMMiSSION OF $25 00 AND OTHER 

CHARGES OF $0 40 SCHWAB (CHARLES) & CO, INC 
7,1~04 SOLD 5,100 00 SHARES 07-01-04 AT A PRICE OF -510000 26 27 103 297 57 1620 82,55072 20,746 115 000 20,74685 07'C~7,2CJ04 $20 2749 LESS BROKER COMMISSION OF $102 00 AND 

OTHER CHARGES OF $2 42 STATE STREET BROKERAGE 
Svcs 
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Trade/ Trade Unit Market Translation Tdol 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss GainfLoss QsWLoss 

Equaics 
Common Stock 

Sales 

Totals for security -5,60000 120,091 87 -94,69053 215,401 .34 0.00 24401 .34 

BEI TECHNOLOGIES INC COM 
-3,80000 27 33 103 780 ~Cj 2761 -10484036 -1,05986 000 71:86* 7"1 04 SOLD 3,800 00 SHARES 07-01-04 AT A PRICE OF 

07/07,2004 $27 3313 LESS BROKER COMMISSION OF $76 00 AND 
OTHER CHARGES OF $2 44 STATE STREET BROKERAGE 
Svcs 

Totals for security .3,80000 103,780 50 -104,1140 36 .1,059 .86 0.00 .1,059 .86 

SIOLASE TECH INC COM 
5/26,04 SOLD 500 00 SHARES 05-26-04 AT A PRICE OF $11 7582 -500 00 11 7t) 5 853 96 1081 -5383 14 47082 000 47082 
06,01,2CU4 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 14 LEHMAN BROTHERS, INC 
5'28 04 SOLD 800 00 SHARES 05-28-04 AT A PRICE OF $11 7719 -80000 11 77 9 37729 1081 -861301 76428 000 76428 
06/03 2064 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 23 LEHMAN BROTHERS, INC 
6, 1 04 SOLD 800 00 SHARES 06-01-04 AT A PRICE OF $11 0974 -800 011 1110 8 837 71 1082 -8,61302 22469 000 22469 
06'04~2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 21 NORTHERN TRUST SECURITIES INC 
T1,04 SOLD 6,000 00 SHARES 07-01-04 AT A PRICE OF -6 000 00 13 28 79 587 5,3 1078 -6459761 14,98992 000 14,9%92 
07/07,2004 $13 2849 LESS BROKER COMMISSION OF $120 00 AND 

OTHER CHARGES OF $1 87 STATE STREET BROKERAGE 
Svcs 

Totals for security .8,10000 103,65649 -87,20678 16,"9 .71 0.00 1GA49.71 
BLACKBOARD INC COM 
6,18,04 SOLD 1 ~400 00 SHARES 06-18-04 AT A PRICE OF -1,40000 1~, 27 443 27 1401 -1960000 7,84327 000 7,84327 
06,23,2004 $19 6228 LESS BROKER COMMISSION OF $28 00 AND 

OTHER CHARGES OF $0 65 INSTINET 

Totals for security -1,40000 27,"3 27 -19,60000 7,"3.27 0.00 7JM.27 
BIRADY CORP CL A 
7/1,'04 SOLD 400 00 SHARES 07-01-04 AT A PRICE OF $46 1975 -40000 4620 1847056 4329 -17,30780 1,16276 000 1 .16276 
OT'07,2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 44 STATE STREET BROKERAGE SVCS 
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Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss GaWAoss 

Equitics 

Common Stock 

Sales 

7,1,04 SOLD 900 00 SHARES W-01-04 AT A PRICE OF $45 40 -900 Of) 4t' 4(j 40 86000 4327 -38,94256 1,91744 000 1,9117 44 

07/07,26C4 NET SSB-CUSTODIAN 

Totals for security .1,30000 59,330 56 -56,25036 3,080.20 0.00 4080 .20 

13RJGHT HORIZONS FAMILY SOLUTIONS INC COM 

7, 1,j4 SOLD 800 00 SHARES 07-01-04 AT A PRICE OF $54 3275 -600,ju 54 33 43444 98 4699 -37 575 65 5,86933 000 5,M 33 

07,0-,,2004 LESS BROKER COMMiSSION OF $16 00 AND OTHER 
CHARGES OF $1 02 STATE STREET BROKERAGE SVCS 

7,1 U4 SOLD 1,700 00 SHARES 07-01-04 AT A PRICE OF $53 42 -11,700 0-3 5~42 90 814 00 4697 -79,84826 10,96574 000 10,W5 74 
07 U 2U,A NET SSB-CUSTODIAN 

Totals for security -2,500 00 134,25898 -117,42391 16,835.07 0.00 16,835 07 

BROOKS AUTOMATION INC NEW COM 

1 261,)4 SOLD 800 00 SHARES ~0-28-04 AT A PRICE OF $25 70 -800 00 25 70 2051903 2350 -18,76297 1,75606 000 1,75606 
02,02 2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 97 NORTHERN TRUST SECURITIES INC 
3,1 04 SOLD 1,300 00 SHARES 03-01-04 AT A PRICE OF 1,30000 .21 04 27 285 41 23 51 -30,48982 -3,20441 000 -3,2N 41 
03, 10'2004 $21 0396 LESS BROKER COMMISSION OF $65 00 AND 

OTHER CHARGES OF $1 07 NORTHERN TRUST 
SECURITIES INC 

4, LA SOLD 900 00 SHARES 03-04-04 AT A PRICE OF $21 308 -960 CID -131 19 13145 2351 -21,10834 -1,97689 000 -11,97153 89 
03,092004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 75 ADAMS, HARKNESS & HILL INC 
4,20/04 SOLD 1,100 00 SHARES 04-20-04 AT A PRICE OF -1 10000 V4 16 21 021 49 2352 -25,79908 -4,7T7 59 000 -4,T77 59 
04,23 2004 $19 1609 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 50 RTX SECURITIES CORP 
4 22 A SOLD 2,100 00 SHARES 04-22-04 AT A PRICE OF -2,1 00 00 18 00 37 b88 86 2352 -4925278 11,56392 000 -11,56392 
04,'27/2004 $17 9975 LESS BROKER COMMISSION OF $105 00 AND 

OTHER CHARGES OF $0 89 SMITH BARNEY INC 
4,23 U4 SOLD 1,000 00 SHARES 04-23-04 AT A PRICE OF -1 00000 1~ 35 19,295 74 2352 -2345370 -4,15796 000 -4.1157 96 
04/28,2004 $19 3462 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF SO 46 RTX SECURITIES CORP 

Totals for security -7,20000 144,941 98 -168,86669 -23,924.71 0.00 -A#24L71 
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Page 20 of 88 
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Trade, Trade Unit Market Translation Total 

_Settle Date Shares,Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss Gakwloss 

Equities, 

Common Stock 

Sales 

4,15,r,4 SOLD 2,000 00 SHARES 04 15-04 AT A PRICE OF 20000(-) 11 51 22 910 46 1090 -21,69663 1.21383 0 GO 1,21383 

04~20,2004 $11 5055 LESS BROKER COMMISSION OF $100 00 AND 
OTHER CHARGES OF $0 54 SCHWAB (CHARLES) & CO, 
INC 

T1 04 SOLD 300 00 SHARES 07-01-04 AT A PRICE OF $9 62 NET ~00 62 2 866 uU 1085 -3,254 49 -36849 000 -36849 

07 07 211C4 SSB-CUSTODIAN 
7,1 ~,4 SOLD 2,700 00 SHARES 07-01-04 AT A PRICE OF $9 7689 2 700 L~ 77 26 321 41 1087 -29,29045 -2,96904 000 -2,ge9 04 

07,07,2uLA LESS BROKER COMMiSSION OF $54 00 AND OTHER 
CHARGES OF $0 62 STATE STREET BROKERAGE SVCS 

7, 1, A SOLD 4,900 00 SHARES 07-01-04 AT A PRICE OF $9 62 
-4 900 CIO 62 47 1 ~8 00 1085 -53156 73 -6,01873 000 -6,01873 

07,07 21IC4 NET SSB-CUSTODIAN 

Totals for security .9,900 00 99,25587 -107,39830 -8,142.43 000 .9142.43 

CALLIDUS SOFTWARE INC COM STK 

3, z5 IJ4 SOLD 200 00 SHARES 03-25-04 AT A PRICE OF $14 40 -200 Ou 1 .; 40 2 875 88 1708 -3,410 16 -53428 000 .53428 

03,30,20C4 LESS BROKER COMMISSION OF $4 00 AND OTHER 
CHARGES OF $0 12 WAVE SECURITIES LLC 

929 21 126 14 1709 -17,89074 29,04 SOLD 2,300 00 SHARES 03-29-04 AT A PRICE OF $9 2926 -2,300 00 -3921688 000 -17,89074 

04,01/2CO4 LESS BROKER COMMISSION OF $46 00 AND OTHER 
CHARGES OF $0 84 WAVE SECURITIES LLC 

3 ~D/A SOLD 1,200 00 SHARES 03-30-04 AT A PRICE OF $8 8753 -11,200 00 888 1062594 1709 -20,46098 -9 .83504 000 -6,835 04* 

04/02,2004 LESS BROKER COMMISSION OF $24 00 AND OTHER 
CHARGES OF $0 42 WAVE SECURITIES LLC 

3,31 04 SOLD 1,200 00 SHARES 03-31-04 AT A PRICE OF $8 5294 1,200 00 8 53 1021088 1709 -20,46098 -10,25010 000 -10,2W 10 
04'05 2004 LESS BROKER COMMISSION OF $24 00 AND OTHER 

CHARGES OF $0 40 INSTINET 

Totals for security -4,90000 45,03804 .83,54900 -36,510.16 0.00 -A510.16 

CARRIER ACCESS CORP COM 

5 ~,A SOLD 800 00 SHARES u5-03-04 AT A PRICE OF $10 9344 -80000 ILI q3 8,707 31 1354 ~10,781 07 -2,07376 000 -ZO73 76 
05,06 2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 21 JEFFERIES & CO, INC 
5,3 04 SOLD 800 00 SHARES,D5-03-04 AT A PRICE OF $11 3627 -800 00 11 36 9 073 94 1350 -10,78107 -1,70713 000 -1,70713 
O-U6,2604 LESS BROKER COMMiSSION OF $16 00 AND OTHER 

CHARGES OF $0 22 INSTINET 

Northern Trust 
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Realized Gain/Loss Detail age 

Trade Trade Unit Market Translation Tdal 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss GainfLoss GainilLiciss 

Equities 

Common Stock 

Sales 

7/104 SOLD 2 600 00 SHARES 07-01-04 AT A PRICE OF 2 600 L0 12 52 32 510 1 1350 -35 038 48 -2,52833 000 -Z526 33 
07/07,2004 $12 5242 LESS BROKER COMMISSION OF $52 00 AND 

OTHER CHARGES OF $0 77 STATE STREET BROKERAGE 
Svcs 

7,1 )4 SOLD 4,900 00 SHARES 07-01-04 AT A PRICE OF $13 25 -4,j00 00 1J25 64 925 00 1348 -6603407 -1,10907 000 -1,10907 
U7 07-0j,l NET SSB-CUSTODIAN 

Totals for security -9,100 00 115,21640 -122,63469 -7,418.29 0.00 .7,418.29 

CENT GARDEN & PET CO COM 
7, 1 j4 SOLD 3,200 00 SHARES 07-01-04 AT A PRICE OF -3,200 ou j5 71 114 21u 44 3686 117,88096 -3,67052 000 4670 52 
07,07,2034 $35 7116 LESS BROKER COMMISSION OF $64 00 AND 

OTHER CHARGES OF $2 68 STATE STREET BROKERAGE 
Svcs 

Totals for security -3,20000 114,21044 .117,88096 -3,670.52 0.00 .3,670.52 

CHAMPION ENTERPRISES INC COM 
711/04 SOLD 3,700 00 SHARES 07-01-04 AT A PRICE OF $8 6481 3 700 Go 8 6t) 31 92322 1025 -37,83552 -5,91230 000 -6,91230 
07/07/2004 LESS BROKER COMMISSION OF $74 00 AND OTHER 

CHARGES OF $0 75 STATE STREET BROKERAGE SVCS 
711104 SOLD 6,700 00 SHARES 07-01-04 AT A PRICE OF $8 35 -6,700 1-0 8 35 55 94500 1023 -6851297 -12,56797 000 -IZ567 97 
07 07,201-,4 NET SSB-CUSTODIAN 
7,1,04 SOLD 300 00 SHARES 07-01-04 AT A PRICE OF $8 35 NET -30000 8 35 2 50500 1023 -3,06774 -56274 000 -562 A 
07'07 2004 SSB-CUSTODIAN 

Totals for security -10,70000 90,37322 -109,41623 -19,"3.01 0.00 416043.01 
CHARLOTTE RUSSE HLDG INC COM ISIN US1610481038 
7,'1 04 SOLD 6,500 00 SHARES 07-01-04 AT A PRICE OF -6,50000 21 ~5 138 o12 50 1965 -12760033 11,01217 000 11,01217 
07,'U-,,2004 $21 3455 LESS BROKER COMMISSION OF $130 00 AND 

OTHER CHARGES OF $3 25 STATE STREET BROKERAGE 
Svcs 

Totals for security -6,50000 138,61250 -127,60033 11,012.17 0.00 11.012.117 
CHEROKEE INTL CORP COM STK 
3,29 (14 SOLD 600 00 SHARES 03-29-04 AT A PRICE OF $14 5356 -15000,j 14 54 8 709 01 1504 -901094 -30193 0 DO -30193 
04,01,20t-4 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 35 WAVE SECURITIES LLC 
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Page 22 of 88 * Realized Gain/Loss Detail 
Trade,' Trade Unit Market Translation Total 

Settle Date SharesiPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaini 

Equme,s 

Common Stock 

Sales 

3,30,L,,4 SOLD 400 00 SHARES 03-30-04 AT A PRICE OF $14 7473 400 Ul 14 75 1)89068 1504 600730 -11662 000 -11662 
04/02,20U4 LESS BROKER COMMiSSION OF $8 00 AND OTHER 

CHARGES OF $0 24 WAVE SECURITIES LLC 0 
3j31 04 SOLD 1 ~200 00 SHARES 03-31-04 AT A PRICE OF -1 200 00 14 49 17 328 16 1507 -18,02188 -69372 000 -69372 
04,05,2004 $14 4907 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $0 68 GOLDMAN, SACHS & 
COMPANY 

Totals for security -2,20000 31,92785 -33,04012 .1,112.27 0.00 .1.112.27 

CHILDRIENS PIL RETAIL STORES INC COM 

5,'l 3,04 SOLD 1,000 00 SHARES 05-13-04 AT A PRICE OF -1,000 00 22 25 2223137 3094 30913 15 -8,68178 000 -80178 
05 18 2u,)4 $22 2519 LESS BROKER COMMISSION OF $20 00 AND 

OTHER CHARGES OF $0 53 INSTINET 
5 27 04 SOLD 2,200 00 SHARES 05-27-04 AT A PRICE OF -2,200 00 2,, 97 52 623 42 3098 -68,00892 -15,38550 000 -15,38550 
Ob,02 2004 $23 9703 LESS BROKER COMMISSION OF $110 00 AND 

OTHER CHARGES OF $1 24 BEAR, STEARNS & CO 
512B G4 SOLD 400 00 SHARES 05-28-04 AT A PRICE OF $23 3454 400 00 35 9,317 94 3098 12,36526 -3,04732 000 -3,04732 
06103,2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 22 BEAR, STEARNS & CO 

Totals for security -3,60000 84,172 73 .111,28733 -27,114,60 000 -V.1 14.6010 

CKE RESTAURANTS INC COM STIK 

711 'j4 SOLD 9,400 00 SHARES 07-01-04 AT A PRICE OF -9,400 30 13 32 12502364 1086 -101,884 99 23,13865 000 23,13865 
(17,07,2OU4 $13 3207 LESS BROKER COMMISSION OF $188 00 AND 

OTHER CHARGES OF $2 94 STATE STREET BROKERAGE 
Svcs 

7/ 1'A SOLD 1 000 00 SHARES 07-01-04 AT A PRICE OF $13 30 -11,00000 11,30 1330000 1084 -10,83883 2,461 17 000 2.461 17 
01 07 NET SSB-CUSTODIAN 

Totals for security -10,40000 138,32364 -112,72382 25,599.82 0.00 2"N.82 

CLOSURE MED CORP COM 

5'19,04 SOLD 500 00 SHARES 05-19-04 AT A PRICE OF $24 8568 -500 00 1 ou 12,40310 3683 -1837727 -5,97417 000 -5,97417 
05,24 2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 30 PIPER, JAFFRAY & HOPWOOD, INC 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss CAIii 

Equitic,s 

Common stock 
Sales 

5/20/04 SOLD 300 00 SHARES 05-20-04 AT A PRICE OF $24 655 -30000 24 66 7 381 32 3683 -11,02636 -3,64504 000 -3,64504 

05,25,2004 LESS BROKER COMMISSION OF $15 00 AND OTHER 
CHARGES OF $0 18 PIPER JAFFRAY & HOPWOOD, INC 01 

5,21/04 SOLD 300 00 SHARES 05-21-04 AT A PRICE OF $24 447 3ou 24 45 731892 3683 11 02636 -3,70744 000 4,70744 

05/26/2004 LESS BROKER COMMISSION OF $15 00 AND OTHER 
CHARGES OF $0 18 PIPER, JAFFRAY & HOPWOOD, INC 

6 24 04 SOLD 600 00 SHARES 05-24-04 AT A PRICE OF $24 8382 -60000 24 84 14 872 57 3683 22,05272 -7,18015 000 -7,16015 

05,2 N20U4 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 35 PIPER, JAFFRAY & HOPWOOD, INC 

5 25 04 SOLD 200 00 SHARES 05-25-04 AT A PRICE OF $25 1112 -2C)O,),j 2511 5,018 12 3678 -7,35091 -2,33279 000 -2,33279 

05/2d 2004 LESS BROKER COMMiSSION OF $4 00 AND OTHER 
CHARGES OF $0 12 INSTINET 

5 26,04 SOLD 2130 00 SHARES 05-26-04 AT A PRICE OF $24 9164 -21jo 00 24 92 4979 16 3678 -735091 -2,371 75 000 -2,371 75 

0610l 2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 
CHARGES OF $0 12 INSTINET 

5,27'04 SOLD 600 00 SHARES 05-27-04 AT A PRICE OF $24 3603 -600 OD 24 36 1453583 3683 22,05272 -7,46689 000 -7,48689 
06,02/2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 35 PIPER, JAFFRAY & HOPWOOD, INC 

Totals for security .2,70000 66,55902 -99,23725 .32,678.23 0.00 U,67&23 

COMIL CAP BANCORP INC COM 

3/9/04 RECEIVED CASH IN LIEU OF 33 FRACTIONAL SHARE -033 000 565 000 -606 -041 000 -0410 
03'09,2004 

5 604 SOLD 500 00 SHARES -05-06-04 AT A PRICE OF $16 474 -50000 16 47 822680 1840 -9 18773 -96093 000 -96093 
u5,11 2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 20 WAVE SECURITIES LLC 
5,604 SOLD 1.100 00 SHARES 05-06-04 AT A PRICE OF -1,10000 1592 17 45373 1843 -20,21300 -2,75927 000 -2,75927 
05,1 1 2004 $15 9174 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 41 PRUDENTIAL EQUITY GROUP 
1,000 Ou 15 57 15,55223 1840 -18,37546 -2,82323 000 -Z823 23 110/04 SOLD 1,000 00 SHARES 05-10-04 AT A PRICE OF 

05,13 2604 $15 5726 LESS BROKER COMMISSION OF $20 00 AND 
OTHER CHARGES OF $0 37 WAVE SECURITIES LLC 

7, 1'04 SOLD 6,033 00 SHARES 07-01-04 AT A PRICE OF -6~033 00 17 34 104 51867 1840 110,85912 -6,34045 000 -6,34045 
OT07 2004 $17 3449 LESS BROKER COMMISSION OF $120 66 AND 

OTHER CHARGES OF $2 45 STATE STREET BROKERAGE 
Svcs 
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Trade' TFade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gall 

Equitics 

Common Stoci, 

Sales 

-Totals for security -8,633 33 145,75708 -158,64137 -1 2.8"29 0.00 4&88429 

COST PLUS INC CAL COM 

7,1/04 SOLD 800 00 SHARES 07-01-04 AT A PRICE OF $32 08 800 GO -12 08 25663 39 3087 -2469790 96549 000 96549 

07/07 2004 NET LESS CHARGES OF $0 61 STATE STREET 
BROKERAGE SVCS 

T1 C,4 SOLD 2~700 00 SHARES 07-01-04 AT A PRICE OF $32 17 -2,700ow 17 86 85,j 00 3087 83,35539 3,50361 000 3,50361 

07,07 20"4 NET SSB-CUSTODIAN 
T1 '4 SOLD 1,100 00 SHARES D7-01-04 AT A PRICE OF -1 1 00 00 32- 17 35 365 16 3089 -3395961 1,40555 000 1,40555 

L)7 07 2004 $32 1709 LESS BROKER COMMISSION OF $22 00 AND 
OTHER CHARGES OF $0 83 STATE STREET BROKERAGE 
SVCS 

Totals for security 4,60000 147,687 55 -142,01230 5,874.65 0.00 %874.65 

CRAY INC COM 

1 :29,04 SOLD 2,200 00 SHARES 0 1 -29-04 AT A PRICE OF $8 592 2,20000 8 5q 18 857 51 724 -15 879 58 2,9T7 93 000 2.97793 
02,03,2004 LESS BROKER COMMISSION OF $44 00 AND OTHER 

CHARGES OF $0 89 WAVE SECURITIES LLC 
2,2,'04 SOLD 1,300 00 SHARES 02-02-04 AT A PRICE OF $7 6776 -1,3000,-, 7 68 995441 724 -938339 57102 000 67102 
u2~O5~2OC4 LESS BROKER COMMISSION OF $26 00 AND OTHER 

2,,Fi,4 
CHARGES OF $0 47 WAVE SECURITIES LLC 

-290000 7 78 22 508 45 724 -20932 17 1,57628 000 1,676 28 SOLD 2,900 00 SHARES 02-06-04 AT A PRICE OF $7 7819 
02,1 1 2CO4 LESS BROKER COMMISSION OF $58 00 AND OTHER 

CHARGES OF $1 06 WAVE SECURITIES LLC 
2 9 04 SOLD 2,300 00 SHARES 02-09-04 AT A PRICE OF $8 0463 -2,30000 05 18459 62 724 16,60138 1,85824 000 1,85824 
62, 12 2~--',4 LESS BROKER COMMISSION OF $46 00 AND OTHER 

CHARGES OF $0 87 WAVE SECURITIES LLC 
2 1 j,A SOLD 1,800 00 SHARES 02-10-04 AT A PRICE OF $8 2725 -1 800 00 27 14 79980 726 12,99238 1,80742 000 1,80742 
u2 1-- 2L)04 LESS BROKER COMMISSION OF $90 00 AND OTHER 

CHARGES OF $0 70 BEAR, STEARNS & CO 
10 64 SOLD 400 00 SHARES 02-10-04 AT A PRICE OF $8 14 -400 00 d 14 324784 724 -288720 36064 000 36064 

02,1 j 2~`~4 LESS BROKER COMMISSION OF $8 00 AND OTHER 
CHARGES OF $0 16 WAVE SECURITIES LLC 

2'1 1 ~A SOLD 900 00 SHARES 02-11-04 AT A PRICE OF $8 29 -90000 8 29 741565 726 649619 91946 000 91946 
02,17,2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 35 BEAR, STEARNS & CO 

Northern Trust *Generated by Northern Trust from penodific data on 28 Feb 05 C0661 
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Trade, Frade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain,(Loss Gaiiiiiii'Loss 

Equaie,, 

Common Stock 

Sales 

SOLD 1, 100 00 SHARES 02-12-04 AT A PRICE OF $8 177 -1,100 OH 8 18 8 93927 726 -7,93979 99948 000 99948 

02JI8~2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 
CHARGES OF $0 43 UNTERBERG HARRIS 

Totals for security -12,90000 104.1132 55 -93,11208 11,070 .47 0.00 11,070 .47 

CYMER INC COM 

4,'23,'04 SOLD 500 00 SHARES 04-23-04 AT A PRICE OF $35 2045 -506 010 31,20 17 576 83 2835 -14,156 16 3,42067 000 3,42067 

04/28,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 42 ROCHDALE SECURITIES CORP 

7,1,04 SOLD 1,940 00 SHARES 07-01-04 AT A PRICE OF $35 60 -1,94000 35 60 69 064 00 2831 -5492592 14,13808 000 14,13808 

OTO7 20,4 NET SSB-CUSTODIAN 
7, 1, 04 SOLD 900 00 SHARES 07-01-04 AT A PRICE OF $36 1111 -90000 36 11 32481 22 2833 -2548109 7,00013 000 7.00013 
07,07/2004 LESS 13ROKER COMMISSION OF $18 00 AND OTHER 

CHARGES OF $0 77 STATE STREET BROKERAGE SVCS 

Totals for security -3.34000 119,12205 .94,56317 24,558.BB 0.00 24,558.88 

CYPRESS SEMICONDUCTOR CORP COM 

1120 A SOLD 500 00 SHARES t'! -20-04 AT A PRICE OF $23 5758 -500 On 23 58 11 762 34 939 A,685 24 7.07 10 000 7,07710 
Dl123,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 56 BRIDGE,TRADING 
1,21 A SOLD 300 00 SHARES 01-21-04 AT A PRICE OF $22 7643 -300 On 22 76 6 S13 97 939 -2 811 14 4.00283 000 4AO2 83 
01, 26,20'~4 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 32 BRIDGE,TRADING 
2,13'04 SOLD 900 00 SHARES 02-13-04 AT A PRICE OF $21 9053 -900 21 10 1966884 939 -8,43344 11,23540 000 11,23540 
02/19,2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 93 WILLIAM O'NEIL AND COMPANY 
2 13 04 SOLD 400 00 SHARES 02-13-04 AT A PRICE OF $21 9053 -40000 21 91 8 741 70 939 3,748 19 4,99351 000 4"3 51 
62,19 2CD4 LESS BROKER COMMiSSION OF $20 00 AND OTHER 

CHARGES OF $0 42 FIRST UNION CAPITAL MARKETS 
7 1 ~4 SOLD 1 200 00 SHARES 07-01-04 AT A PRICE OF $13 39 -1,20000 13 39 16 068 00 937 -11244 58 4,82342 000 4.a23 42 
07,07'20,,14 NET SSB-CUSTODIAN 
7, 1'04 SOLD 3,500 00 SHARES 07-01-04 AT A PRICE OF 3,50000 1 '1, 46 47,042 04 938 -3279669 14,24535 000 14,24535 
07,07,2004 $13 4609 LESS BROKER COMMISSION OF $70 00 AND 

OTHER CHARGES OF $1 11 STATE STREET BROKERAGE 
SVCS 

Northcrn Trust *Generated by Northern Trust from penodic data on 28 Feb 05 00661 
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Realized Gain/Loss Detail Page 26 of 88 

Trade Trade Unit Market Translation Total 
Settle Date Shares,Par Price Proceeds Cost Cost Gain/Loss Gain(Loss GaiVlLoss 

Equitws 
Common Stock 

Sales 

Totals for security -6,80000 110,09689 -63,71928 46,377 .61 0.00 46,377 .61 

DENDREON CORP COM STK ISIN US24823QI076 
6,10,04 SOLD 2,200 00 SHARES 06-10-04 AT A PRICE OF $9 6826 -220000 9 66 21 19122 1130 -24,72638 -3,53516 000 -3~535 16 
06,15,2004 LESS BROKER COMMISSION OF $110 00 AND OTHER 

CHARGES OF $0 50 NORTHERN TRUST SECURITIES INC 
&14,U4 SOLD 3,200 00 SHARES 06-14-04 AT A PRICE OF -320000 io 08 3209940 1130 -35,96565 -3,86625 000 -3,86625 
UtD, 1 7/2DU4 $10 0813 LESS BROKER COMMISSION OF $160 00 AND 

OTHER CHARGES OF $0 76 NORTHERN TRUST 
SECURITIES INC 

6116,04 SOLD 1,900 00 SHARES 06-16-04 AT A PRICE OF 1 900 00 1069 20 266 78 1129 21,35460 -1,14782 000 .1,14782 
06/21'2004 $10 6854 LESS BROKER COMMISSION OF $95 00 AND 

OTHER CHARGES OF $0 48 LEGG MASON WOOD 
WALKER, INC 

Totals for security -7,300 00 73,49740 -82,04663 -8,549.23 0 .00 -4549 .23 
DiGENE CORP COM 
3'10 SOLD 200 00 SHARES 03-10-04 AT A PRICE OF $36 2138 -20000 36 21 7 23247 1625 -324467 3,98780 000 3,98780 
03,15,2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 29 WELLS FARGO SECURITIES LLC 
3,16'04 SOLD 300 00 SHARES 03-16-04 AT A PRICE OF $31 9566 -300 uO ol 96 9 57160 1625 -4,86700 4.70460 000 4,70460 

LESS BROKER COMMISSION OF $15 00 AND OTHER 
CHARGES OF $0 38 JEFFERIES & CO, INC 

Pl,C4 SOLD 3 123 00 SHARES 07-01-04 AT A PRICE OF -3,12300 ~5 53 110 909 81 1623 -50,66551 60,24430 000 00.24430 
07/07 2064 $35 5347 LESS BROKER COMMISSION OF $62 46 AND 

OTHER CHARGES OF $2 60 STATE STREET BROKERAGE 
Svcs 

7 1 04 SOLD 797 00 SHARES 07-01-04 AT A PRICE OF $35 40 -797 GO 28 21313 1622 -1293001 15,28312 000 15 .28312 
07,07,2004 NET LESS CHARGES OF $0 67 STATE STREET 

BROKERAGE SVCS 
Totals for security .4,42000 155,92701 -71,707 19 84,2119.82 0.00 84219 .92 

DIGITAS INC COM 



Account bar 2IM69 

ZZCVVFDN - DUNCANAURST 

2006509 

Page 2T of 88 * Realized Gainil-oss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Goi 

Equities 

Common Stock 

Sales 
7~1'04 SOLD 5,300 00 SHARES 07-01-04 AT A PRICE OF -5 300 Ou 11 02 58,j24 60 933 -4935370 8,97090 000 8.970 9C 
07,07,12004 $11 0249 LESS BROKER COMMISSION OF $106 00 AND 

OTHER CHARGES OF $1 37 STATE STREET BROKERAGE 
Svcs 

7,'1,04 SOLD 9~900 00 SHARES 07-01-04 AT A PRICE OF $11 03 -990000 11 03 109 19700 931 -92,18898 17,00802 000 17,00802 
07'07 2004 NET SSB-CUSTODIAN 

Tota$s for security -15,20000 167,521 60 -141,542 68 25,978.92 0.00 22,978.9; 

DIME CMNTY BANCSHARES INC COM 

5 1 1'04 SOLD 600 00 SHARES 05-11-04 AT A PRICE OF $16 1005 -60000 1640 982806 1580 -9,46777 36029 000 360 2E 
05,14/~004 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 24 WAVE SECURITIES LLC 
5,12,04 SOLD 900 00 SHARES 05-12-04 AT A PRICE OF $16 0872 -900 co 16 09 14,460 14 1580 14,201 66 25848 000 258 4E 
05;17,2004 LESS BROKER COMMISSION OF $18 00 AND OTHER 

CHARGES OF $0 34 WAVE SECURITIES LI-C 
5,14;04 SOLD 1,000 00 SHARES 05-14-04 AT A PRICE OF 1,000 CIO 16 45 16 427 41 1580 -15,77962 64779 000 6477S 
05,19'2004 $16 4478 LESS BROKER COMMISSION OF $20 00 AND 

OTHER CHARGES OF $0 39 INSTINET 
5,27M4 SOLD 1,000 00 SHARES 05-27-04 AT A PRICE OF -1 000 00 1719 17,144 Oc, 1583 -15,77962 1,36447 000 1,36447 
0&02 2004 $17 1945 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 41 NORTHERN TRUST 
SECURITIES INC 

6/24 04 SOLD 1,000 00 SHARES 06-24-04 AT A PRICE OF 1,00000 17 29 17,240 39 1583 -15,77962 1,46077 000 1,46077 
06,'29,2004 $17 2908 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 41 NORTHERN TRUST 
SECURITIES INC 

T1 04 SOLD 500 00 SHARES,17-01-04 AT A PRICE OF $17 52 -100 ou 11 52 8 749 79 1580 -7,88981 a59 ga 000 85996 
07/07 2004 LESS BROKER COMM)SSION OF $10 00 AND OTHER 

CHARGES OF $0 21 STATE STREET BROKERAGE SVCS 
7,1 L4 SOLD 1,000 00 SHARES 07-01-04 AT A PRICE OF $17 47 -1,00000 17 47 1747000 1578 1577962 1,69038 000 11~1%10 38 
07'07,2004 NET SSB-CUSTODIAN 

Totals for security -6,00000 101,31988 -94,67772 6,642.16 0.00 #".Is 
DISCOVERY LABORATORIES INC NEW COM STK ISIN# US2546681063 

01 
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Totals for security -11,80000 233,53094 -113,59094 119,940.00 0 .00 119.940 .00 

DOT HILL SYS CORP COM 

2~1 8 04 SOLD 600 00 SHARES 02-18-04 AT A PRICE OF $13 60 -60000 1 .3 60 8,12961 1532 -9,16070 -1,03109 000 -1,03109 
02'232LJ4 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 39 LEHMAN BROTHERS, INC 

Northern Trust *Generated by Northern Trust from pedodic data on 28 Feb 05 00661 

Realia . GIL Detail 
01 Jan 04 - 31 Dec 04 

Tradc;,' Trade Unit Market Translation T(fti 
Settie Date --Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Galiri/Loss 

Equinc,s 

Common Stock 

Sales 
Tl U4 SOLD 3,900 00 SHARES 07-01-04 AT A PRICE OF $9 7056 -3 qoo no 9 71 37 772 95 12 53 -48,76559 -10,99264 000 -10,99264 

07/07/2004 LESS BROKER COMMISSION OF $78 00 AND OTHER 
CHARGES OF $0 89 STATE STREET BROKERAGE SVCS 

7,1 04 SOLD 7,500 00 SHARES 07-01-04 AT A PRICE OF $9 19 -7,500 00 919 6892500 1250 -93,77999 -24,85499 000 -24.86499 

07 07'2064 NET SSB-CUSTODIAN 

Totals for security -11,40000 106,69795 -142,54558 -35,847.63 0.00 41,847.63 

DITIECH COMMUNICATIONS CORP COM STK 

5,1304 SOLD 500 00 SHARES 05-13-04 AT A PRICE OF $14 0013 -500 00 14 00 697548 966 4813 18 2,16230 000 2,16230 
05!18,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 17 PRJDENTIAL EQUITY GROUP 
5,14 u4 SOLD 1,300 00 SHARES 05-14-04 AT A PRICE OF 1 30o CC) I'll 85 17994 95 964 12,51426 5,48069 000 5,48069 
05,19 -,004 $13 8626 LESS BROKER COMMISSION OF $26 00 AND 

OTHER CHARGES OF $0 43 INVESTMENT TECHNOLOGY 
GROUP 

5,18,04 SOLD 600 00 SHARES u5-18-04 AT A PRICE OF $13 5583 -600 00 13 5b 8 122 78 964 .577581 2,34697 000 2,34697 
05,2112004 LESS 13ROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 20 WAVE SECURITIES LLC 
5,19,04 SOLD 600 00 SHARES 05-19-04 AT A PRICE OF $13 591 -60000 1', 59 8 14240 964 -5,77581 2,36659 000 2~366 59 
05,24,2004 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 20 WAVE SECURITIES LLC 
5'27'04 SOLD 800 00 SHARES 05-27-04 AT A PRICE OF $15 8998 -800 Ou 11,90 12 67954 966 -7,701 08 4,97846 000 4A7846 
06,02~2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 30 JEFFERIES & CO INC 
7,1 G4 SOLD 8.000 00 SHARES 07-01-04 AT A PRICE OF 8,00000 22 47 179 615 79 964 77,01080 102,60499 000 102,60499 
07,'07/2004 $22 4725 LESS BROKER COMMISSION OF $160 00 AND 

OTHER CHARGES OF $4 21 STATE STREET BROKERAGE 
SVCS 
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Realized Gain/Loss Detail Page 29 of 68 

Trade' Trade Unit Market Translation Total 
Settle Date SharesiPar Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GahAoss 

Equme,s 

Common Stock 

Sales 
2,23 04 SOLD 800 00 SHARES 02-23-04 AT A PRICE OF $11 9716 800 UL, 11 07 956090 1529 12,21427 -2,65337 000 -Z653 37 
U2,26,2004 LESS BROKER COMMISSION OF $16 00 AND OTHER 

CHARGES OF $0 38 WAVE SECURITIES LLC 
2,26/04 SOLD 1,300 00 SHARES 02-26-04 AT A PRICE OF -1 300 00 14 41 18,702 23 1529 -19,848 19 -1,14596 000 -1,14596 
03~02,2004 $14 4069 LESS BROKER COMMISSION OF $26 00 AND 

OTHER CHARGES OF $0 74 WAVE SECURITIES LLC 
3,9~04 SOLD 700 00 SHARES 03-09-04 AT A PRICE OF $12 845 -700 (j-, 1285 8 956 14 1533 -10,68749 -1,73135 000 -1,73135 
03,12,2~04 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 36 DOMINION SECURITIES CORP,LTD 
Xl 0, 04 SOLD 700 00 SHARES 03-10-04 AT A PRICE OF $12 0505 -70000 1- 05 8421 02 1529 -1068749 -2.26647 000 -2-W 47 
03 15 2OC14 LESS BROKER COMMISSION OF $14 00 AND OTHER 

CHARGES OF SO 33 WAVE SECURITIES LLC 
~~11 ~A SOLD 1 800 00 SHARES 03-11-04 AT A PRICE OF -1,800 0(- 11 57 20 796 74 1529 -27,482 10 -6,68536 0150 -6.08536 
03/162004 $11 5742 LESS BROKER COMMISSION OF $36 00 AND 

OTHER CHARGES OF $0 82 WAVE SECURITIES LLC 
3,1204 SOLD 1,400 00 SHARES 03-12-04 AT A PRICE OF -1,40000 11 78 16 459 57 1529 -21 37497 -4,91540 000 4.91540 
0311712W4 $11 7773 LESS BROKER COMMISSION OF $28 00 AND 

OTHER CHARGES OF SO 65 WAVE SECURITIES LLC 
,~,16 04 SOLD 700 00 SHARES j3-16-04 AT A PRICE OF $11 067 -70u C,,j 1107 7 732 59 1530 1068749 -2,95490 000 _Zw 90 
C13/19,2604 LESS BROKER COMMISSION OF $14 00 AND OTHER 

CHARGES OF $0 31 WAVE SECURITIES LLC 
3 17,A SOLD 500 00 SHARES 03-17-04 AT A PRICE OF $11 1878 -500 Ell) 11 19 558368 1530 -763392 -2,05024 000 -2,05024 
0322,2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 22 WAVE SECURITIES LLC 
S18,b4 SOLD 1,800 00 SHARES 03-18-04 AT A PRICE OF -1,800 UO 1100 19,713 90 1534 -27482 10 -7,76820 000 -7.76820 
03,23'20-J4 $11 0026 LESS BROKER COMMISSION OF $90 00 AND 

OTHER CHARGES OF SO 78 NORTHERN TRUST 
SECURITIES INC 

3 19,04 SOLD 800 00 SHARES03-19-04 AT A PRICE OF $11 0398 -800 00 1104 8,79149 1534 -12214 27 -3,42278 000 -3,42278 
0124/2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 35 NORTHERN TRUST SECURITIES INC 
Totals for security -11,10000 132,84787 .169,47299 -36,62&12 0.00 -UM5.12 

E PIPHANY INC COM 



Page 39 of 88 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translabon Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GabAciss 

Eqwlic~ 

Common Stock 

Sales 
4/6, D4 SOLD 4,300 00 SHARES 04-06-04 AT A PRICE OF $6 325 -4 300 Ou b 3 3 27 11G 86 741 -31,76265 -4,65179 000 .4,66179 

04/12,2004 LESS BROKER COMMISSION OF $86 00 AND OTHER 

CHARGES OF $0 64 MERRILL PROFESSIONAL CLEARING 
4/6/04 SOLD 1,600 00 SHARES 04-06-04 AT A PRICE OF $6 0773 -1 600 L)(i 608 969145 741 -11 81866 -2,12721 000 -Z1127 21 

D4/12,'2004 LESS BROKER COMMiSSION OF $32 00 AND OTHER 

CHARGES OF $0 23 INSTINET 
4,'l 5,,j 4 SOLD 2,200 00 SHARES 04-15-04 AT A PRICE OF $5 4981 -2,20000 5 50 12 029 53 7 43 -16,25066 -4,221 13 000 -4,221 13 

04 20,20t,4 LESS BROKER COMMISSION OF $66 00 AND OTHER 

CHARGES OF $0 29 JEP7FERIES & CO INC 
4116 u4 SOLD 2,200 00 SHARES 04-16-04 AT A PRICE OF $5 3409 2,200 00 9 34 11683 70 743 -16,25066 -4 .56696 000 -4,511% 96 

04121,2GC,4 LESS BROKER COMMISSION OF $66 00 AND OTHER 

CHARGES OF $0 28 JEFFERIES & CO ~ INC 
2, 1 00 00 5 38 11,242 5u 743 -15,511 99 -4,26949 000 -4,M 49 19~04 SOLD 2,100 00 SHARES 04-19-04 AT A PRICE OF $5 3837 

04,22,'2004 LESS BROKER COMMISSION OF $63 00 AND OTHER 

CHARGES OF $0 27 JEFFERIES & CO INC 
4,2u 04 SOLD 1,600 00 SHARES 04-20-04 AT A PRICE OF $5 321 -1,6000o 9 32 846540 7 43 -1181866 -3,35326 000 -3,35326 

04/23,2004 LESS BROKER COMMISSION OF $48 00 AND OTHER 

CHARGES OF $0 20 JEFFERIES & CO, INC 
4/21,04 SOLD 2,400 00 SHARES 04-21-04 AT A PRICE OF $5 0747 -240000 5 07 12 10699 743 -17,72800 -5,62101 0 00 .5,62101 

04/26/2004 LESS BROKER COMMISSION OF $72 00 AND OTHER 

CHARGES OF $0 29 JEFFERIES & CO , INC 

Totals for security -16,40000 92,33043 .121,14128 .28,810.85 0.00 'W10.85 

E W BANCORP INC COM 

7,1 04 SOLD 2,300 00 SHARES 07-01-04 AT A PRICE OF -2,30000 '3,) 15 6930726 1919 -44,10863 25,198 633 000 25,19863 
07,07,20A $30 1 .543 LESS BROKER COMMISSION OF $46 00 AND 

OTHER CHARGES OF $1 63 STATE STREET BROKERAGE 
Svcs 

7, 1,(A SOLD 600 00 SHARES 07-01-04 AT A PRICE OF $30 13 -600 Ou 30 13 18 077 57 1918 -11,50660 6,57097 000 6,57097 
07 07,2~,,4 NET LESS CHARGES OF $0 43 STATE STREET 

BROKERAGE SVCS 
7, 1 ~04 SOLD 400 00 SHARES 07-01-04 AT A PRICE OF $30 07 -400 00 30 07 1202800 1918 -7,671 07 4,35693 000 4,31% 93 
07,07,'2&)4 NET SSB-CUSTODIAN 

T1 04 SOLD 5,100 00 SHARES 07-01-04 AT A PRICE OF $30 07 -5,10000 3007 153 35700 19 18 -97,806 10 55,55090 000 56,55090 
07 0 7120 j4 NET SSB-CUSTODIAN 
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Realized Gain/Loss Detail Page 31 of 88 

Trade~ Trade Unit Market Translation TCFWI 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gatn/Loss GakAxw 

Equitles 
Common Stock 

Sales 

Totals for security -8,40000 252,76983 -161,09240 91,6T7.43 0.00 
ECOLLEGE COM COM 
Tl 04 SOLD 2,500 00 SHARES 07-01-04 AT A PRICE OF $15 784 -2,50000 15 78 3940907 21 69 -54,16454 -14,75547 000 -14.75547 
07/07,2004 - LESS BROKER COMMISSION OF $50 00 AND OTHER 

CHARGES OF $0 93 STATE STREET BROKERAGE SVCS 
7,1 u4 SOLD 4,800 00 SHARES 07-01-04 AT A PRICE OF $15 95 -4 e00 00 15 ~)5 76 560 00 2167 -103,99591 -27 .43591 000 -27,43691 
07 U',--(J,34 NET SSB-CUSTODIAN 

Totals for security -7,300 00 115,96907 -158,16045 .42,191 .38 0.00 43,191 .38 
ED MGMT CORP COM 
1,1204 SOLD 200 00 SHARES 01-12-04 AT A PRICE OF $34 0005 200 00 34 00 6 7coS 78 1706 3,40888 3,38690 000 3.3W 90 
01,15,2uC4 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 32 INSTINET 
1 13 04 SOLD 300 00 SHARES ul-13-04 AT A PRICE OF $34 0193 -300 00 4 02 10 19931 1706 -5,11331 5 .08600 000 5,08600 
011 16,2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 48 INSTINET 
l126,04 SOLD 300 00 SHARES 01-20-04 AT A PRICE OF $33 8804 -360 00 3388 if) 157 64 1706 5,11331 5,04433 000 5,04433 
01/23/2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 48 INSTINET 
2 304 SOLD 600 00 SHARES 02-03-04 AT A PRICE OF $31 9371 -600 W '31 94 19 131,36 1707 1022663 8,90473 000 8,9047310 
02,06,2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 90 KNIGHT SECURITIES L P 
2,25~(j4 SOLD 1,900 00 SHARES 02-25-04 AT A PRICE OF -1,90000 31 42 5959402 1707 -32,38432 27,20970 000 27,20970 
0301 2004 $31 4165 LESS BROKER COMMISSION OF $95 00 AND 

OTHER CHARGES OF $2 33 NORTHERN TRUST 
SECURITIES INC 

2 26 D4 SOLD 700 00 SHARES 02-26-04 AT A PRICE OF $30 9751 -700 Ou 30 98 21 64672 1707 -1193106 9,71566 000 9,715 66 
03/132,2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 85 BLRNS FRY INC 
Totals for security .4,00000 127,52483 -68,17751 59,347 .32 0 .00 51l 

EGL INC COM 
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Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds -Cost Cost Gain/Loss Gain/Loss G&WILoss 

Eqwhe~ 

Common Stock 

Sales 

1~29,04 SOLD 2,200 00 SHARES 01 -29-04 AT A PRICE OF 2,20000 1542 36005 92 1580 -34,65956 1,34636 000 1,34636 

02/03,2004 ' $16 4171 LESS 13ROKER COMMISSION OF $110 00 AND 
OTHER CHARGES OF S1 70 NORTHERN TRUST 
SECURITIES INC 

2 4 SOLD 400 00 SHARES u2-04-04 AT A PRICE OF $15 5755 -400 jo 1' 58 620990 1581 -6,30174 -9184 000 -9184 

OZ09,2004 LESS 13ROKER COMMISSION OF $20 00 AND OTHER 
CHARGES OF $0 30 SCOTT STRINGFELLOW 
INVESTMENTS 

2, t) b4 SOLD 1,100 00 SHARES 02-05-04 AT A PRICE OF 1 . 100 U0 15 23 1669369 1581 -11,32978 -63609 000 -ON 09 

02110,20,34 $15 2268 LESS BROKER COMMISSION OF $55 00 AND 
OTHER CHARGES OF SO 79 NORTHERN TRUST 
SECURITIES INC 

2,9,04 SOLD 600 00 SHARES 02-09-04 AT A PRICE OF $16 0547 -b00 00 11 05 9 F20 36 1577 -9,45260 16776 000 18776 

02,12 2004 LESS BROKER COMMISSION OF $12 00 AND OTHER 
CHARGES OF $0 46 INSTINET 

2,110,04 SOLD 1,600 00 SHARES 02-10-04 AT A PRICE OF -1,60000 1~ 0,1 25,~,l 199 1577 2520695 40704 000 40704 

02/13,2004 $16 0295 LESS BROKER COMMISSION OF $32 00 AND 
OTHER CHARGES OF $1, 21 INSTINET 

Totals for security -5,90000 94,14386 -92,95063 1,193.23 0.00 1.193 .23 

EON LABS INC COM 
1 8104 SOLD 600 00 SHARES (JI-08-04 AT A PRICE OF $45 00 600 00 4500 2b ~368 73 1633 -9,78603 17,18270 000 17,18270 
01,113/2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $1 27 FIRST ALBANY CORPORATION 
2 6/1 ~4 SOLD 500 00 SHARES 02-06-04 AT A PRICE OF $58 6392 -500 00 ;;,3 64 29,29322 1632 -8,15503 21,13819 000 21,13819 
02/11,2CO4 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $1 38 FIRST BOSTON CORP 
4,204 SOLD 220 00 SHARES 04-02-04 AT A PRICE OF $69 6994 -22000 6c, 70 15329 11 1632 -3,58821 11,74090 000 11,74090 
C4,9712C'04 LESS BROKER COMMISSION OF $4 40 AND OTHER 

CHARGES OF $0 36 WAVE SECURITIES LLC 
4,6,04 SOLD 400 00 SHARES 04-06-04 AT A PRICE OF $70 1871 -40000 7F, 19 28066 18 1632 -652402 21,54216 000 21 .64216 
0411212004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 66 WAVE SECURITIES LLC 
4,7,1_4 SOLD 80 00 SHARES 04-07-04 AT A PRICE OF $70 244 -8000 7,, 24 5 617 78 1632 -1,30480 4,31298 000 4,31298 
L,4,'l 3'2'~ 4 LESS BROKER COMMISSION OF $1 60 AND OTHER 

CHARGES OF $0 14 WAVE SECURITIES LLC 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 
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Totals for security -6.10000 126,861 90 -149,243 Q7 -22,3611 .11T 0.00 22;U11 .17 

F5 NETWORKS INC COM STK 

1,2 .04 SOLD 500 00 SHARES 01-23-04 AT A PRICE OF $37 4395 -500 00 44 18693 87 1445 -721402 11,47985 000 11,47985 

01 12BY2004 LESS 13ROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 88 JEFFERIES & CO, INC 

3 17 r~4 SOLD 600 00 SHARES 03-17-04 AT A PRICE OF $29 1925 60000 29 19 17, 51 02 8 1 1444 -8,65682 8,84599 000 8A45 99 
03,22 --,Qu4 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 69 WAVE SECURITIES LLC 

4 5 1~4 SOLD 500 00 SHARES ~~4-05-04 AT A PRICE OF $34 2229 -50000 34 22 1708604 1445 -7,21402 9,87202 000 9,87202 

04iuE 2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 41 UNTERBERG HARRIS 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realia-, GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade' Trade Unit Market Translation Total 
Settle Date SharesiPar Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GabAoss 

Equities 

Common Stock 

Sales 

4,19, J4 SOLD 400 00 SHARES C34-19-04 AT A PRICE OF $72 7251 -400 O,j 7, 7-1 29 j8l 1631 -652402 22,55733 000 22,55733 

04/22/2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 
CHARGES OF $0 69 INSTINET 

4,2004 SOLD 200 00 SHARES 04-20-04 AT A PRICE OF $74 1254 -200 00 74 13 14 82073 1631 -3,26201 11,55872 000 11.M 72 

04,23,12004 LESS BROKER COMMISSION OF $4 00 AND OTHER 
CHARGES OF $0 35 INSTINET 

5~7,04 SOLD 300 00 SHARES 05-07-04 AT A PRICE OF $69 5596 -300(-0 F,1 56 20861 39 1632 4 89302 15,96837 000 16,N8 37 

05,12,2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 
CHARGES OF $0 49 INSTINET 

n, 7 04 SOLD 200 00 SHARES 05-07-04 AT A PRICE OF $68 294 -200 tiC, ~P 2c, 1364846 16 32 -3262 01 10,38647 000 10,38647 

05,12 2004 LESS 13ROKER COMMISSION OF $10 00 AND OTHER 
CHARGES OF $0 32 JEFFERIES & CO, INC 

1,300 0(1 r4 43 83697 36 1632 -21 20308 62,49428 000 62,49428 
SOLD 1,300 00 SHARES 05-12-04 AT A PRICE OF 

05, 1 7,2uU4 $64 4341 LESS BROKER COMMISSION OF $65 00 AND 
OTHER CHARGES OF $1 97 OPPENHEIMER AND CO, INC 

Totals for security -4,20000 267,38433 -68,50223 198,882.10 0.00 1002.110 

EPiX PHARMACEUTICALS INC COM 

7,11104 SOLD 4,000 00 SHARES 07-01-04 AT A PRICE OF $20 69 -4,00000 2r, 69 82 760 00 2447 -97,86431 -15,10431 000 -16,10431 
07/07,2004 NET SSB-CUSTODIAN 
71 1,04 SOLD 2,100 00 SHARES 07-01-04 AT A PRICE OF -2,10000 '1 02 44,1 L) 1 90 2449 -51,378 76 -7,27686 000 -7,276860 
07iO7,'2004 $21 0214 LESS BROKER COMMISSION OF $42 00 AND 

OTHER CHARGES OF $1 04 STATE STREET BROKERAGE 
Svcs 



Realizt, .- GIL Detail 
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Realized Gain/Loss Detail 
Page 34 of 88 

Tradc, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakitLoss 

Equities 

Common Stock 

Sales 

Totals for security -1,60000 53,282 72 .23,08486 30,197 .86 0.00 386197 .86 

FACTSET RESH SYS INC COM 

T1,04 SOLD 800 00 SHARES J7-01-04 AT A PRICE OF $46 4263 -800 00 46 43 37 124 17 4749 -37,97283 -84866 000 -84866 

07,0712004 LESS BROKER COMMISSION OF $16 00 AND OTHER 
CHARGES OF $0 87 STATE STREET BROKERAGE SVCS 

Tl u4 SOLD 1,500 00 SHARES 07-01-04 AT A PRICE OF $46 12 1,5000o 46 12 69 18000 47 47 -71,199 06 -2 .01906 000 -ZO19 06 

07'07 20C4 NET SSB-CIUSTODIAN 

Totals for security -2,30000 106,30417 -109,17189 -2,867.72 0.00 -&867.72 

FEl CO COM 

2A,A SOLD 200 00 SHARES 02-04-04 AT A PRICE OF $22 0116 -200 06 22 01 4,398 11 2626 -524650 -84839 000 -84839 

02~09 20`4 LESS BROKER COMMISSION OF $4 00 AND OTHER 
CHARGES OF $0 21 WAVE SECURITIES LLC 

2,'5,34 SOLD 500 00 SHARES 02-05-04 AT A PRICE OF $22 0097 500 00 22, 01 10994 33 2626 -13,11624 -2,121 91 000 -Z121 91 

02110 2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 
CHARGES OF $0 52 INSTINET 

2,6104 SOLD 400 00 SHARES 02-06-04 AT A PRICE OF $22 4163 -40000 22 42 8 P58 10 2626 -10,49299 -1,53489 000 -1,53489 

02,11/2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 
CHARGES OF $0 42 INSTINET 

2,9,04 SOLD 200 00 SHARES 02-09-04 AT A PRICE OF $23 3605 -20000 2336 466188 2629 -524650 -58462 000 -M4 6 

02;12,2004 LESS BROKER COMMiSSION OF $10 00 AND OTHER 
CHARGES OF $0 22 V14ELLS FARGO SECURITIES LLC 

2,'1 0 04 SOLD 1 ~ 100 00 SHARES 02-10-04 AT A PRICE OF $23 098 -1,100 Ou 23 10 25,35161 2629 -28,85573 -3.50412 000 -3.&M 12 
02,13 2L~04 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $1 19 WELLS FARGO SECURITIES LLC 
2,111 j4 SOLD 600 00 SHARES 02-11-04 AT A PRICE OF $23 0228 -60000 2,1 02 13 78303 2629 -15,73949 -1,95646 000 -1l.VA 46 

02,17'2~'04 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 65 WELLS FARGO SECURITIES LLC 

2,12 (A SOLD 600 00 SHARES 02-12-04 AT A PRICE OF $23 80 -600 CIO 22 80 14 249 33 2629 1573949 -1,49016 000 -1,49016 
32j1812004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 67 WELLS FARGO SECURITIES LLC 

SOLD 100 00 SHARES 02-13-04 AT A PRICE OF $24 10 100 Ou 24 10 2,407 88 2626 2,62325 -21537 000 -21537 
02,19,20~4 LESS BROKER COMMISSION OF $2 00 AND OTHER 

CHARGES OF $0 12 INSTINET 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Realized Gain/Loss Detal I Page 35 of 88 

Trade/ Trade Unit Market Translation Tc1tal 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaiiiiiii'Loss, 

Equities 

Common Stock 

Sales 

2il8'C,4 SOLD 300 00 SHARES 62-18-04 AT A PRICE OF $23 232 300 00 23 23 6 963 27 2626 -786974 -90647 000 .9W 47 
02,23/2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 33 INSTINET 
2,18, 0 4 SOLD 900 00 SHARES G2-18-04 AT A PRICE OF $22 615 -9000(1 22 62 20307 54 2629 23,60923 -3,30169 000 -3,30169 
02,2312004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 96 NATIONAL FINANCIAL SERVICES 
-100 00 22 38 2,232 97 2629 -2,62325 -39028 000 -M 28 Z119,04 SOLD 100 00 SHARES 02-19-04 AT A PRICE OF $22 3808 

02t2412004 LESS BROKER COMMISSION OF $5 00 AND OTHER 
CHARGES OF $0 11 JEFFERIES & CO INC 

Totals for security .5,00000 114 30805 .131,16241 -16,SS4.36 0.00 44,M36 
FINISH LINE INC CL A 
1,5,04 SOLD 500 00 SHARES 0 1 -05-04 AT A PRICE OF $29 7365 -500 00 29 74 14 842 55 1515 7,56125 7,28130 000 728130 
01/0812004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 70 MONTGOMERY SECURITIES 
1/6,04 SOLD 1,000 00 SHARES 01 -06-04 AT A PRICE OF -1,00000 3056 30504 96 1515 -15,12250 15,38246 000 16.38246 
01,09,2004 $30 5564 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $1 44 MONTGOMERY SECURITIES 
2/27,04 SOLD 1,100 00 SHARES 02-27-04 AT A PRICE OF -1,10000 34 38 37 76328 1515 -16,63475 21,12853 000 21,12853 
03/03,2004 $34 3816 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $1 48 FIRST ALBANY 
CORPORATION 

4,8/04 SOLD 500 00 SHARES 04-08-04 AT A PRICE OF $37 4848 -500 00 3748 1871696 1514 -7,56125 11,15571 000 11,15571 
0404 2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 44 SCHWAB (CHARLES) & CO, INC 
71 1 04 SOLD 1,200 00 SHARES 07-01-04 AT A PRICE OF -1,20000 29 90 3585720 1513 -18,14700 17,71020 000 17,71020 
07,07,2UO4 $29 9()17 LESS BROKER COMMISSION OF $24 00 AND 

OTHER CHARGES OF $0 84 STATE STREET BROKERAGE 
Svcs 

7,1104 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF $30 17 -2,40000 30 17 7240800 1512 -36,29399 36,11401 000 35.11401 07'07'20(-,4 NET SSB-CUSTODIAN 
Totals for security .6,70000 210,09295 -101,32074 108,772.21 0.00 108,77Z21 

FLEETWOOD ENTERPRISES INC COM 

Northern Trust *Generated by Northem Trust fram penodic data on 28 Feb 05 C0661 
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Realized Gain/Loss Detail Page 36 of 88 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss- Gain/Loss GakVLoss, 

Equili,CS 

Common Stock 

Sales 
7, 1,04 SOLD 3,300 00 SHARE S 07-01-04 AT A PRICE OF -3 300 00 14 ~5 47,294 82 1398 -46056 71 1,23811 000 1,23811 
07/07,2004 $14 3521 LESS BROKER COMMISSION OF $66 00 AND 

OTHER CHARGES OF $, 11 STATE STREET BROKERAGE 
Svcs 

7il,04 SOLD 6, 100 00 SHARES 07-01-04 AT A PRICE OF $14 05 -6 100 Ou 14 05 85 70500 1396 -a5,135 14 56986 000 56986 
u7,'07,20i,,4 NET SSB-CUSTODIAN 
7 1,04 SOLD 200 00 SHARES 07-01-04 AT A PRICE OF $14 05 -200 00 14 05 281000 1396 -2,791 32 1868 000 1868 
07,07,2~04 NET SSB-CUSTODIAN 

Totals for security -9,60000 135,80982 -133,983 17 1,926.65 0 .00 1,826.65 

FOSSIL INC COM 

T1,04 SOLD 4,550 00 SHARES 07-01-04 AT A PRICE OF -4,550 C j 27 1,6 12529906 1459 66,32832 58,97074 000 58,97074 
07;07,21J04 $27 5589 LESS BROKER COMMISSION OF $91 00 AND 

OTHER CHARGES OF $2 94 STATE STREET BROKERAGE 
Svcs 

7/1,04 SOLD 400 00 SHARES 07-01-04 AT A PRICE OF $27 54 -40000 2754 11 01600 1458 -5,831 06 5,18494 000 5,18494 
07/07,2004 NET SSB-CUSTODIAN 

Totals for security .4,95000 136,31506 -72,15938 641,,11155.611 0.00 IK155.68 

FRONTIER AIRLS INC NEW COM 

1,8/04 SOLD 2,800 00 SHARES 01-08-04 AT A PRICE OF -2,80000 1275 3555244 1594 A4,447 54 -8,89510 000 -6jB5 io 
01,13,2004 $12 7479 LESS BROKER COMMISSION OF $140 00 AND 

OTHER CHARGES OF $1 68 FIRST BOSTON CORP 
2,26 04 SOLD 1 100 00 SHARES 02-26-04 AT A PRICE OF -1,100 ou I r~ 02 10 965 80 1595 -17,461 54 -6,49574 0 oar -6,49574 
03 02 20,34 $10 0193 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 43 NORTHERN TRUST 
SECURITIES INC 

2,27 134 SOLD 500 00 SHARES 02-27-04 AT A PRICE OF $10 1588 -50000 !")16 506920 1591 -793706 -2,86786 000 -ZO67 86 
03 03 2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 20 INSTINET 
3, 8, j4 SOLD 1,800 00 SHARES 03-08-04 AT A PRICE OF -1,80000 11,06 18,020 35 1595 -28,57342 -10,55307 000 -10,55307 
03'1 112004 $10 0617 LESS BROKER COMMISSION OF $90 00 AND 

OTHER CHARGES OF $0 71 PRUDENTIAL EQUITY GROUP 
Totals for security -6,20000 69,60779 .98,41956 -28,81111 .77 0.00 -^mi vn 

GANDER MTN CO COM 

Northern Trust *Generated by Northern Trust from pefiddic data on 28 Feb 05 C0661 
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Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss- Gain/Loss Gairili 

Equities 
Common Stock 

Sales 
b,19 C4 SOLD 400 00 SHARES 05-19-04 AT A PRICE OF $22 30 -400 JIJ 22 S1 891179 1601 -640000 2,511 79 000 2,51179 
05,24,2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 21 INSTINET 

Totals for security -40000 8,911 79 -6,40000 2,511 .79 0.00 2,611 .79 

GEN-PROBE INC NEW COM 

2/3,04 SOLD 300 00 SHARES 02-03-04 AT A PRICE OF $36 801 300o(j 3680 11 024 78 1614 -483420 6,19058 000 5,19058 
02,06/2004 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 52 KNIGHT SECURITIES L P 
7,1 /04 SOLD 200 00 SHARES W-01-04 AT A PRICE OF $45 52 -20000 4152 9 104 00 16 11 3,22280 5,881 20 000 5,11111811 20 
07107,2004 NET SSB-CUSTODIAN 
71l 04 SOLD 1,600 00 SHARES 07-01-04 AT A PRICE OF $45 52 1,60013,j 4552 7283200 1611 -25,78242 47,04958 000 47,049 58 
C7,07,26L4 NET MELLON TRUST OF NEW ENGLAND 
7/1,04 SOLD 1 .300 00 SHARES 07-01-04 AT A PRICE OF $45 52 -1,30000 45 52 59,17600 1611 -20,94821 38,22779 000 38,227 79 
07 07,2004 NET SSB-CUSTODfAN 
7,1 04 SOLD 1,600 00 SHARES 07-01-04 AT A PRICE OF 1,60000 4601 73 589 15 1612 -25,78242 47,80673 000 47,60673 
07W,2004 $46 0143 LESS BROKER COMMISSION OF $32 00 AND 

OTHER CHARGES OF $1 73 STATE STREET BROKERAGE 
Svcs 

Totals for security -5,00000 225,72593 -80,57005 145,15&88 0.00 145.165.88 

GENTIVA HILTH SVCS INC COM 

7/1 04 SOLD 7,100 00 SHARES 07-01-04 AT A PRICE OF -7,10000 16 21 114911 51 1536 -108,93064 5,98087 000 5.99087 
07'07,2004 $16 2051 LESS BROKER COMMISSION OF $142 00 AND 

OTHER CHARGES OF $2 70 STATE STREET BROKERAGE 
Svcs 

Totals for security -7,10000 114,911 51 -108,93064 5,980.87 0.00 5.11111110.87 

GEVITY HR INC COM STK 

7, 1 04 SOLD 3,300 00 SHARES 07-01-04 AT A PRICE OF $26 10 -3,30000 2610 86 13000 2882 -95,09063 -8,96063 000 -8,96063 
-1107,2JO4 ' NET SSB-CUSTODIAN 

7,1 04 SOLD 1,700 00 SHARES 07-01-04 AT A PRICE OF -1,700 Ou 26 34 44 74091 2884 -4898608 -4,24517 000 -4,24517 
07,O7j2OO4 $26 3388 LESS BROKER COMMISSION OF $34 00 AND 

OTHER CHARGES OF $1 05 STATE STREET BROKERAGE 
Svcs 

Totals for security -5,00000 130,87091 -144,07671 -1 3,M.80 O.N -13,M80 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gainitoss 

Equities 

Common Stock 

Sales 

GOODYS FAMILY CLOTHING INC COM 

5119,114 SOLD 2,500 00 SHARES 05-19-04 AT A PRICE OF -2,50000 1172 29,1t531 1352 -33,65637 -4,49106 000 -4.49106 

05,24/2004 $11 7164 LESS BROKER COMMISSION OF $125 00 AND 
OTHER CHARGES OF $0 69 JEFFERIES & CO, INC 

5,20,04 SOLD 1,990 00 SHARES 05-20-04 AT A PRICE OF -1,990 0j 1138 22 539 01 1352 -26,79047 -4,25146 000 -4,25146 

05~25,20,34 $11 3764 LESS BROKER COMMISSION OF $99 50 AND 
OTHER CHARGES OF $0 53 NORTHERN TRUST 
SECURITIES INC 

Totals for security -4,49000 51,70432 -60,44684 -8,742.52 0.00 44742.52 

GRAFTECH INTL LTD COM 

3/24,04 SOLD 2,400 00 SHARES 03-24-04 AT A PRICE OF -2,40000 14 05 3360084 1001 -23,94204 9,&98 80 000 9,&58 so 

03)29~2004 $14 0509 LESS BROKER COMMISSION OF $120 00 AND 
OTHER CHARGES OF $1 32 WILLIAM O'NEIL AND 
COMPANY 

4,21 04 SOLD 1,400 00 SHARES 04-21-04 AT A PRICE OF -1,40000 14 11 1966647 1001 -13,966 19 5,72028 000 5,72028 

04,26/2004 $14 1121 LESS BROKER COMMISSION OF $70 00 AND 
OTHER CHARGES OF $0 47 SUNGUARD INST 
BROKERAGE 

4,21'04 SOLD 2 700 00 SHARES 04-21-04 AT A PRICE OF $13 54 -2,7 DO 00 1354 36,422 14 1001 -26,93480 9,48734 000 9.40734 
04/262004 LESS BROKER COMMISSION OF $135 00 AND OTHER 

CHARGES OF $0 86 FIRST BOSTON CORP 
4J22,04 SOLD 2,900 00 SHARES 04-22-04 AT A PRICE OF -290000 1192 344101-1 1002 -28,92997 5,48004 000 5AN 04 
04 z7,2004 $11 9158 LESS BROKER COMMISSION OF $145 00 AND 

OTHER CHARGES OF $0 81 NORTHERN TRUST 
SECURITIES INC 

4~28 04 SOLD 2.1 00 00 SHARES 04-28-04 AT A PRICE OF $10 017 -2 10000 1 0 0-1 20 930 20 1003 -2094929 -1909 000 -1909 
05,0~,2004 LESS 13ROKER COMMISSION OF $105 00 AND OTHER 

CHARGES OF $0 50 NORTHERN TRUST SECURITIES INC 

SOLD 2,200 00 SHARES 04-29-04 AT A PRICE OF $9 0258 -2~200 00 903 19746 29 1003 -2194688 -2,20059 000 -22M 59 
05,U4 20L14 LESS 13ROKER COMMISSION OF $110 00 AND OTHER 

CHARGES OF $0 47 JEFFERIES & CO . INC 
-1'30'04 SOLD 1,100 00 SHARES 04-30-04 AT A PRICE OF $9 0128 -1,10000 901 9,669 84 1002 -10,97344 -1,10360 000 -1,10360 
05105,2004 LESS BROKER COMMISSION OF $44 00 AND OTHER 

CHARGES OF $0 24 JEFFERIES & CO INC 

*Generated by Northern Trust from penochil; data on 28 Feb 05 00661 Northern Trust 
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Totals for security .9,50000 153,48669 -141,80897 11,677.72 0.00 11114" .72 

HELIX TECH CORP COM 

2 1211A SOLD 600 00 SHARES u2-12-04 AT A PRICE OF $26 975 -60000 "6 98 16 154 24 1685 -10,09346 6,06078 000 6~11W 78 
02'18 2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 76 ADAMS, HARKNESS & HILL INC 
Z,17 04 SOLD 500 00 SHARES 02-17-04 AT A PRICE OF $26 9992 -50000 27 00 1347396 1685 8,41121 5,06275 000 6,1W 75 
02/20'20~4 LESS BROKER COMMISSION OF $26 00 AND OTHER 

CHARGES OF $0 64 ADAMS . HARKNESS & HILL, INC 
3 4,L)4 SOLD 700 00 SHARES f'3-04-04 AT A PRICE OF $25 961 700 00 25 96 18 135 99 1686 -11 77570 6,36129 000 6X1 29 
03,092004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 71 NORTHERN TRUST SECURITIES INC 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares-/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWL0ss 

Equities 

Common Stock 

Sales 
5,4~04 SOLD 500 00 SHARES 05-04-04 AT A PRICE OF $9 80 -500 GO 980 4 874 88 1003 498793 -11305 000 -11305 
0510712004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 12 JEFFERIES & CO, INC 
515104 SOLD 2 1 00 00 SHARES 05-05-04 AT A PRICE OF $9 2394 -2,1 00 Ou 924 1929728 1003 -20,94928 -1,65200 000 -1,65200 
05/102664 LESS BROKER COMMISSION OF $105 00 AND OTHER 

CHARGES OF $0 46 ISI GROUP 

Totals for security -17,40000 198,83795 -173,57982 25,258.13 0.00 259 .13 

GUITAR CTR INC COM 
7,1,04 SOLD 3,000 00 SHARES 07-01-04 AT A PRICE OF $44 37 -300000 44 37 133 11000 2222 66,65695 66,45305 000 86,46305 
07,07,2064 NET SSB-CUSTODIAN 
7/1 04 SOLD 3,300 00 SHARES 07-01-04 AT A PRICE OF -3,300 00 44 30 146 13245 2223 -73,32265 72,80980 000 72,1111W 80 
07 07,2004 $44 3036 LESS BROKER COMMISSION OF $66 00 AND 

OTHER CHARGES OF $3 43 STATE STREET BROKERAGE 
Svcs 

Totals for security -6,30000 279,24245 -139,97960 139,262.86 0 .00 130,26LB5 
HEALTHEXTRAS INC COM STK 
h l,'04 SOLD 6,200 00 SHARES 07-01-04 AT A PRICE OF $16 00 -6,20000 1600 9920000 1493 -92,54901 6,65099 000 GAW 99 
07,07,2004 NET SSB-CUSTODIAN 
7j1 04 SOLD 3,300 00 SHARES 07-01-04 AT A PRICE OF -3 300 OL) If, 47 54 28b 69 1495 -49,25996 5,02673 000 5.02673 
U7'07 200 0 A $16 4709 LESS BROKER COMMISSION OF $66 00 AND 

OTHER CHARGES OF $1 28 STATE STREET BROKERAGE 
Svcs 
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HOLOGIC INC COM 

7 1,04 
SOLD 600 00 SHARES 07-01-04 AT A PRICE OF $22 92 -600 Ou 22 ?2 13 752 00 2200 -13,199 18 55282 000 56282 

07~07 20U14 NET SSB-CUSTODIAN 

7,1 04 SOLD 5,000 00 SHARES 07-01-04 AT A PRICE OF $23 126 -5,00000 23 13 11552729 2202 -109,993 18 5,53411 000 5 .53411 
07,07i2004 LESS BROKER COMMISSION OF $100 00 AND OTHER 

CHARGES OF $2 71 STATE STREET BROKERAGE SVCS 

Totals for security -5,60000 129,27929 -123,19236 6,086.93 0.00 GAN.93 

HOT TOPIC INC COM 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realize. GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade,' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss GairdLoss GaWlLoss 

Eqnities 

Common Stock 

Sales 

412204 SOLD 900 00 SHARES 04-22-04 AT A PRICE OF $21 0007 90000 21 00 18855 18 1686 15,14018 3.71500 000 3,71600 
04i27/2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 45 NORTHERN TRUST SECURITIES INC 
5,13 04 SOLD 200 00 SHARES 01-13-04 AT A PRICE OF $18 60 -200 uu 16 60 371591 1684 -3,36449 35142 000 35142 
05 ;18/2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 09 INSTINET 
5,1804 SOLD 400 00 SHARES 05-18-04 AT A PRICE OF $18 00 -400 01] 1800 7191 83 1684 -6,72897 46286 000 46286 
05/21/2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 17 INSTiNET 
6/3/04 SOLD 1,200 00 SHARES 06-03-04 AT A PRICE OF -1,20000 18 c)3 22,66002 1687 -20,18691 2.47311 000 2,47311 
06,08,2004 $18 9338 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $0 54 BURNS FRY INC 
6,4/64 SOLD 1,000 00 SHARES 06-04-04 AT A PRICE OF -1,000 00 1908 19,06285 1684 -16,82242 2,24043 000 2,2*0 43 
06109,2004 $19 0833 LESS BROKER COMMISSION OF $20 00 AND 

OTHER CHARGES OF $0 45 WAVE SECURITIES LLC 
6t7/04 SOLD 400 00 SHARES,06-07-04 AT A PRICE OF $19 475 -40000 19 48 7 78181 1684 -6,72897 1,05284 000 1,05284 
06,10,2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 19 WAVE SECURITIES LLC 
t),6 04 SOLD 500 00 SHARES 06-08-04 AT A PRICE OF $19 3029 -50000 19 30 9 626 22 1687 -841121 1,21501 000 1 ~2115 01 
06,11/2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 23 BURNS FRY INC 
6 9,u4 SOLD 300 00 SHARES 06-09-04 AT A PRICE OF $18 7714 -300 00 18 77 561628 1687 -5,04673 56955 000 56955 
06,14,2004 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 14 BURNS FRY INC 

Totals for security -6,70000 142,27529 -112,71025 29,565.04 0.00 29.M.04 

0 
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Common Stock 

Sales 

2/2TO4 SOLD 500 00 SHARES 02-27-04 AT A PRICE OF $29 1336 -5D0 00 2q 13 14 54123 1303 -6,50500 8,03623 000 8,03623 

03/03/2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 57 SCHWAB (CHARLES) & CO, INC 

31,04 SOLD 700 00 SHARES 03-01-04 AT A PRICE OF $29 317 -70000 2932 2048609 1303 -9 10700 11,37909 000 11,37909 
03/0412004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 81 SCHWAB (CHARLES) & CO, INC 
3,29'04 SOLD 700 00 SHARES 03-29-04 AT A PRICE OF $26 1429 -700 00 26 14 18264 31 1304 9,10700 9,15731 000 9,15731 
0410l/2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 72 BURNS FRY INC 
4,1 04 SOLD 1,000 00 SHARES 04-01-04 AT A PRICE OF -1,00000 21, 59 25543 90 1304 -13,01001 12,53389 000 12,53389 
04/06'2004 $25 5945 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 60 JEFFERIES & CO . INC 
4. Z'04 SOLD 1,000 00 SHARES 04-02-04 AT A PRICE OF 1 00000 2 5 V 25 774 79 1304 -13,01000 12,76479 000 12,76479 
04/07!2004 $25 8254 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 61 JEFFERIES & CO, INC 
4,5104 SOLD 1,600 00 SHARES 04-05-04 AT A PRICE OF -1,60000 41 757 26 1304 20,816 01 20,941 25 000 20,94125 
04108,2004 $26 1489 LESS BROKER COMMISSION OF $80 00 AND 

OTHER CHARGES OF $0 98 JEFFERIES & CO, INC 
4 6 ')4 SOLD 447 00 SHARES 04-06-04 AT A PRICE OF $26 0899 -447 DID 26 09 1163956 1304 -5,81547 5,82409 000 5,82409 
0412,2004 LESS BROKER COMMISSION OF $22 35 AND OTHER 

CHARGES OF $0 28 JEFFERIES & CO , INC 

Totals for security -5,94700 158,007 14 -77,37049 80,636.65 0.00 11111111".65 

HUNT J 6 TRANS SVCS INC COM 

2 6,-4 SOLD 400 00 SHARES 02-06-04 AT A PRICE OF $27 20 -40000 2' 2u 10 871 49 1323 -528840 5,5153 09 000 51w 09 
02/11 2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 51 JNSTINET 
2,1 1 04 SOLD 1 ~100 00 SHARES 02-11-04 AT A PRICE OF $27 403 -1,100 CIO 30,11988 1323 -14,54309 15,57679 000 15,M 79 
OL, 11, 2004 LESS BROKER COMMISSION OF $22 00 AND OTHER 

CHARGES OF $1 42 INSTINET 
2,12 rA SOLD 300 00 SHARES 02-12-04 AT A PRICE OF $27 7081 -30000 2~ 71 830604 1323 -3,96630 4,33974 000 4,33974 
02,1 B12004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 39 INSTINET 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realia .- GIL Detail 
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IDEXX LABS INC 

7 1,'A SOLD 700 00 SHARES ~37-01-04 AT A PRICE OF $64 0943 -70000 64 09 4485096 31 62 -22,127 59 22,72337 coo 22,M 37 
07/07,2UC,4 LESS BROKER COMMISSION OF $14 00 AND OTHER 

CHARGES OF $1 05 STATE STREET BROKERAGE SVCS 
7,1 04 SOLD 1,400 00 SHARES 07-01-04 AT A PRICE OF $63 58 -1,400 J6 63 58 8901200 3161 -44255 19 44,75681 000 44,75681 
07,07,20U4 NET MELLON TRUST O~ NEW ENGLAND 

Totals for security -2,10000 133,86296 .66,38278 67,480.10 0.00 67AS0.18 

IMMUCOR INC COM STIK 

711104 SOLD 400 00 SHARES ~7-01-04 AT A PRICE OF $31 59 400 00 '31 E'9 12 63600 2768 -11,07154 1,56446 000 1,W4 46 
07 0712n-04 NET SSB-CUSTODIAN 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 M61 

Realia.- GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gairul-oss GainfLoss, 

Equitics 

Common Stock 

Sales 
2,23/04 SOLD 1,100 00 SHARES 02-23-04 AT A PRICE OF -1 10000 2S71 2822445 1325 -1454309 13,68136 000 13,M 36 
02,'26/2004 $25 7096 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $1 11 SUNTRUST ROBINSON is 
HUMPHREY 

2,2404 SOLD 300 00 SHARES 02-24-04 AT A PRICE OF $25 80 -300 00 2580 7,733 69 1323 -3,96630 3,76739 000 3,76739 
02/27,2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 31 INSTINET 
6,16,04 SOLD 800 00 SHARES 06-16-04 AT A PRICE OF $35 0889 -800 0C ~5 ~9 28 rj3G 46 1324 -10 576 79 17,45367 000 17.45367 
06/21/2004 LESS 13ROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 66 LEGG MASON WOOD WALKER, INC 
6 17 u4 SOLD 300 00 SHARES 06-17-04 AT A PRICE OF $35 2166 -30000 15 22 10549 73 1324 -396630 6,58343 000 6,58343 
136,22,21304 LESS BROKER COMMiSSION OF $15 00 AND OTHER 

CHARGES OF $0 25 LEGG MASON WOOD WALKER, INC 
6 18 U4 SOLD 1 ~0()O 00 SHARES 06-18-04 AT A PRICE OF -1 .000 "U 34 97 A q-17 28 1324 -1322099 21,69629 000 21,8%29 
06)23,2004 $34 9681 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 82 NORTHERN TRUST 
SECURITIES INC 

6,23,04 SOLD 200 00 SHARES 66-23-04 AT A PRICE OF $36 00 -20000 '46 00 7,189 83 1324 -2,64420 4,54563 000 4,64663 
06/28,2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 17 LEGG MASON WOOD WALKER, INC 
6 24 A SOLD 1,200 00 SHARES 06-24-04 AT A PRICE OF 1,200 60 36 64 43 937 45 1323 -15,86518 28,07227 000 28,0722710 
06~29 2004 $36 6354 LESS BROKER COMMISSION OF $24 00 AND 

OTHER CHARGES OF $1 03 WAVE SECURITIES LLC 

Totals for security -6,70000 209,880 30 -88,58064 121,299.66 0.00 121.299 .66 
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Realized Gain/Loss Detail Page 44 OT 00 

Trade,' Trade Unit Market Translabon Total 
Settle Date -Shares,Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Ganilloss 

Eqllffl('L~ 

Common Stock 

Sales 
71 1 /04 SOLD 4,800 00 SHARES 07-01-04 AT A PRICE OF -4,800 Of) jl 70 152 071 47 27 70 -132,85851 19,21296 000 1921296 
07,07,2004 $31 7023 LESS BROKER COMMISSION OF $96 00 AND 

OTHER CHARGES OF $3 57 STATE STREET BROKERAGE 
Svcs 

Totals for security -5,20000 '164,707 47 .143,93005 20,777.42 000 20.777A2 

IMPAX LAB INC COM 

7,1 04 SOLD 9,200 00 SHARES 07-01-04 AT A PRICE OF -9,200 Oj 19 2b 177 034 21 1589 -146,041 98 30,99223 000 30,90223 
OT'07,'20J4 $19 2633 LESS BROKER COMMISSION OF $184 00 AND 

OTHER CHARGES OF $4 15 STATE STREET BROKERAGE 
Svcs 

711 04 SOLD 6.700 00 SHARES 07-01-04 AT A PRICE OF $19 39 -6,7vO Ou 19 J9 129 913 00 1587 -106,35665 23,55635 000 23,556 35 
07,07,2004 NET SSB-CLJSTODIAN 

Totals for security 15,900 00 306,94721 -252,39863 54,548 .58 0.00 54A48.5111 

INFOCUS CORP COM 

6,18,04 SOLD 700 00 SHARES,16-18-04 AT A PRICE OF $7 4725 -700 00 747 5 216 62 11 50 -802775 -2,811 13 000 -2,811 13 
06123 2CO4 LESS BROKER COMMISSiON OF $14 00 AND OTHER 

CHARGES OF $0 13 WAVE SECURITIES LLC 
6 21 A SOLD 800 00 SHARES b6-21-04 AT A PRICE OF $7 731 -80000 7 73 6 144 65 11 54 -9 17457 -3,02992 000 -3,02992 
06,2412CO4 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 15 NORTHERN TRUST SECURITIES INC 
o2404 SOLD 1,100 00 SHARES 06-24-04 AT A PRICE OF $8 202 -1 100()() 8 896698 1154 -12,61503 -3,64805 000 -3,64805 
06,29,2CO4 LESS BROKER COM1,16SION OF $55 00 AND OTHER 

CHARGES OF $0 22 W~\RBURG DILLON READ -1-C 
6 24 C4 SOLD 1 200 00 SHARES 06-24-04 AT A PRICE OF $8 2283 -1 20000 9 23 'J,84972 1150 -13 76185 -3,91213 000 -3.91213 
06129 2004 LESS BROKER COMMISSION OF $24 00 AND OTHER 

CHARGES OF $0 24 WAVE SECURITIES LLC 
7, 1194 SOLD 7,200 00 SHARES 07-01-04 AT A PRICE OF $8 4253 -7,20000 e 43 60 516 74 1150 -82,571 11 22,05437 000 -22,06437 
u,,07,2004 LESS BROKER COMMISSION OF $144 00 AND OTHER 

CHARGES OF $1 42 STATE STREET BROKERAGE SVCS 

Totals for security -11,00000 90,69471 -126,15031 -35,465.60 0.00 '"A&60 
INFOSPACE INC COM NEW 
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Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceed s- Cost Cost Gain/Loss Gain/Loss GaIpAoss 

Equme~ 

Common Stock 

Sales 
T 1 04 SOLD 1,300 00 SHARES 07-01-04 AT A PRICE OF -1,300 00 36 26 47 10686 33 15 A3 074 71 4,03215 000 4= 15 
07,0712004 $36 2569 LESS BROKER COMMISSION OF $26 00 AND 

OTHER CHARGES OF $1 11 STATE STREET BROKERAGE 
Svcs 

T1,04 SOLD 2,600 00 SHARES 07-01-04 AT A PRICE OF $36 03 -2 600 Ot 3~, 0,3 93678 00 33 13 -86,14943 7,52857 000 7,52857 
07/07,2X4 NET SSB-CUSTODIAN 

Totals for security .3,90000 140,78486 -129,22414 11,560 .72 0.00 11,W .72 

INPUT/OUTPUT INC COM 

Tl 04 SOLD 1,300 00 SHARES 07-01-04 AT A PRICE OF $8 36 -1,300 60 ~ 35 10 868 00 865 -11,24259 -37459 000 ~374 59 
U7,07,201,14 NET SSB-CUSTODIAN 
7ALA SOLD 15,700 00 SHARES 07-01-04 AT A PRICE OF -15,70000 6 21 128631 79 867 -135,77594 -7,14415 000 -7.14415 
07, 01/2004 $8 2133 LESS BROKER COMMISSION OF $314 00 AND 

OTHER CHARGES OF $3 02 STATE STREET BROKERAGE 
Svcs 

Totals for security -17,00000 139,499 79 .147,01853 -7,518 .74 0.00 .7,518 .74 

INTEGRA LIFESCIENCES HLDG CORP COM DESP 
2,25,04 SOLD 600 00 SHARES 02-25-04 AT A PRICE OF $31 9029 -60000 31 90 19 110 99 1936 -11,59497 7,51602 000 7,51602 
03/0112CO4 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 75 FULCRUM GLOBAL PARTNERS LLC 
2J26,04 SOLD 1,100 00 SHARES 02-26-04 AT A PRICE OF -1~100 0c) 32 70 3590886 1936 -21,25746 14,65140 000 14,65140 
03,02~2004 $32 6957 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $1 41 NORTHERN TRUST 
SECURITIES INC 

2,27-14 SOLD 900 00 SHARES 02-27-04 AT A PRICE OF $31 6664 -90000 3167 28,48064 1934 -17,39246 11,08810 000 1 1,0BO 18 
03,'03/2004 LESS BROKER COMMISSION OF $18 00 AND OTHER 

CHARGES OF $1 12 WAVE SECURITIES LLC 
3,3'04 SOLD 200 00 SHARES 03-03-04 AT A PRICE OF $30 4952 -20000 50 6,09480 1934 -3,B64 99 2,22981 000 2,22981 
03,08/2CA LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 24 WAVE SECURITIES LLC 
15,04 SOLD 600 00 SHARES 013-05-04 AT A PRICE OF $30 6701 -6GO 00 10 67 18,37134 1936 -1159497 6,77637 000 l 37 
03, 10,2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 72 FULCRUM GLOBAL PARTNERS LLC 

Totals for security -3,40000 107,96663 .65,70485 42,261 .78 0.00 42.W1 .78 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 00661 
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INTEISPATED SILICON SOLUTION INC COM 
2,26 04 SOLD 900 00 SHARES 02-26-04 AT A PRICE OF $16 0525 -900 U0 1605 14401 68 1604 -14 394 15 753 000 7 53 
03'U2,2004 - LESS BROKER COMMISSION OF $4 .5 00 AND OTHER 

CHARGES OF $0 57 BURNS FRY INC 
2 zb,04 SOLD 700 00 SHARES C,2-26-04 AT A PRICE OF $16 0525 -70o Do 1605 11 201 '51 1604 -11,19545 586 000 586 
03;02,2004 LESS 13ROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 44 WILLIAM O'NEIL AND COMPANY 
27'04 SOLD 600 00 SHARES 02-27-04 AT A PRICE OF $16 27 -600 0o 16 27 973161 1604 -9,596 10 13551 000 13551 

03'C' 2u04 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 39 BURNS FRY INC 

Totals for security -2,20000 35,33460 -35,18570 148.90 0.00 148.90 

INTER TEL INC COM 
6/17,04 SOLD 700 00 SHARES 06-17-04 AT A PRICE OF $23 7764 700 GO 2~75 16,beB 09 2175 -15,19336 1,41473 000 1 .41473 
06122 2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 39 OPPENHEIMER AND CO, INC 
7, 1'64 SOLD 2,700 00 SHARES 07-01-04 AT A PRICE OF $24 13 -2,70000 ~4 13 65 151 00 21 70 -5860296 6,54804 000 6,M 04 
07,07-20104 NET SSB-CIUSTODIAN 
T1 04 SOLD 200 00 SHARES,) 7-01-04 AT A PRICE OF $24 13 -20000 24 13 482600 21 70 -4 340 96 48504 000 48504 

NET SSB-CUSTODIAN 
7 1 C4 SOLD 1,500 00 SHARES D7-01-04 AT A PRICE OF -1,50000 z4 55 36 789 33 2172 -32,55720 4,23213 000 4,23213 
07 07,204 $24 5468 LESS BROKER COMMISSION OF $30 00 AND 

OTHER CHARGES OF $0 87 STATE STREET BROKERAGE 
Svcs 

Totals for security -5,10000 123,37442 -110,69448 12,679.94 0.00 12A".94 
INTERWOVEN INC COM NEW 
3,29'04 SOLD 1,1D0 00 SHARES 03-29-04 AT A PRICE OF $10 181 -1,10000 10 16 11,143 66 1559 -17061 13 -5,91747 000 -5,91747 
04,01~2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 44 DOMINION SECURITIES CORP,LTD 
414,04 SOLD 1, 100 00 SHARES 04-14-04 AT A PRICE OF -1,10000 lj 82 1 1 842 54 1558 -17,061 13 -5,21859 000 -5x8 59 
04,19 2004 $10 8162 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 28 JOHN G KINNARD & 
COMPANY, INC 

*Generated by Northern Trust from penodic data on 28 Feb 05 00661 Northern Trust 
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Common .Stock 
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4,16'04 SOLD 2,700 00 SHARES C)4-16-04 AT A PRICE OF $10 261 -2,700 00 ir~ 2~) 27 569 05 1559 41877 32 14,30827 000 -14.3N 27 
04,21,2004 LESS BROKER COMMISSION OF $135 00 AND OTHER 

CHARGES OF $0 65 JOHN G KINNARD & COMPANY, INC 
4,21 IA SOLD 2,100 00 SHARES 04-21-04 AT A PRICE OF $9 9907 2,1 00 CIO g') 20874 97 1559 -32571 25 -11,69628 000 -11,69628 
04,2612CO4 LESS BROKER COMMISSION OF $105 00 AND OTHER 

CHARGES OF $0 50 JOHN G KINNARD & COMPANY, INC 
4 27,14 SOLD 300 00 SHARES 04-27-04 AT A PRICE OF $9 882 -300 00 aa 2,949 53 1559 -4 65304 -1,70351 000 4,703 51 
04 ;3O/2UJ4 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 07 LE"MAN BROTHERS INC 
4,28,04 SOLD 2,000 00 SHARES 04-28-04 AT A PRICE OF $9 5331 2 000 00 9 ~3 18985 75 1558 -31,02023 -12,03448 000 -12,03448 
05,~6/20A LESS BROKER COMWSSiON OF $80 00 AND OTHER 

CHARGES OF $0 45 FACTSET DATA SYSTEMS, INC 
4,29,04 SOLD 675 00 SHARES,j4-29-04 AT A PRICE OF $9 1266 ~675 00 q13 6 12656 1560 -10,46933 -4,34277 000 -4,34277 
05,04'2064 LESS BROKER COMMISSION OF $33 75 AND OTHER 

CHARGES OF $0 15 FI-CTSET DATA SYSTEMS, INC 
Totals for security -9,97500 99,49206 .154,71343 -55,221 .37 0.00 .5=1 .37 

IXIA COM 

7/1'04 SOLD 3,100 00 SHARES 07-01-04 AT A PRICE OF $9 3752 
67/07,2004 LESS BROKER COMMISSION OF $62 00 AND OTHER 

CHARGES OF $0 69 STATE STREET BROKERAGE SVCS 
T1,04 SOLD 5,800 00 SHARES 07-01-04 AT A PRICE OF $9 45 
07 07,2004 NET SSB-CUSTODIAN 

Totals for security 

JLQ INDS INC COM 

3 2'04 SOLD 2 200 00 SHARES 03-02-04 AT A PRICE OF 
03,05~2004 $12 9489 LESS BROKER COMMISSION OF $110 00 AND 

OTHER CHARGES OF 51 12 WILLIAM O'NEIL AND 
COMPANY 

5 210,04 SOLD 1,100 00 SHARES 05-20-04 AT A PRICE OF 
05252004 $13 3807 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 35 BRIDGE TRADING 
5 21,-4 SOLD 500 00 SHARES 05-21-04 AT A PRICE OF $12 8133 
05/26 2~04 LESS BROKER COIMMtSSION OF $25 00 AND OTHER 

CHARGES OF $0 15 BRiDGE,TRADING 

Northern Trust 

1,10000 1 ~ 36 14 66342 1520 -16,65849 -1,99507 000 -1,90507 

-50000 12 IQ 1 6381 50 1520 -757204 1,19054 000 -1,19054 

*Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

-3,100 OC C, 58 29 000 43 12 13 37,521 77 -8,521 34 000 -8.W 34 

-5,80000 945 54 81000 12 10 -7020201 -15,39201 000 45-V2 01 

-8,90000 83,81043 -107,72378 -23,91&35 0 .00 .2W 3.35 

-2,200 00 12 15 2837646 1520 -3331697 -4,94051 000 -4,94051 
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Common Stock 

Sales 

5,21 04 SOLD 800 00 SHARES 0-1-21-04 AT A PRICE OF $13 1506 _800 00 1', 15 1048023 1520 -12,11526 -1,63503 000 -1,63503 
05126,2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 25 NORTHERN TRUST SECURITIES INC 
7; 1 C 4 SOLD 5,100 00 SHARES 07-01-04 AT A PRICE OF -5,100 UC 1412 71 906 27 15 17 -7723478 -5,32851 000 -5,32851 
07,07,'2004 $14 1196 LESS BROKER COMMISSION OF $102 00 AND 

OTHER CHARGES OF $1 69 STATE STREET BROKERAGE 
Svcs 

7104 SOLD 600 00 SHARES07-01-04 AT A PRICE OF $14 27 -600 00 14 27 8562 CC) 15 14 908645 -52445 000 -V4 45 
07'07 2004 NET SSB-CUSTODIAN 

Totals for security -10,30000 140,36988 .155,98399 -15,614.11 0.00 -ISA14.11 

JOY GLOBAL INC COM 

5/12/04 SOLD 1,300 00 SHARES 05-12-04 AT A PRICE OF -1 300 00 24 50 31,785 42 2252 -29,21501 2,57041 000 2.57041 
05/17/2004 ' $24 5009 LESS BROKER COMMISSION OF $65 00 AND 

OTHER CHARGES OF $0 75 LEGG MASON WOOD 
WALKER INC 

7j 1'04 SOLD 1,800 00 SHARES 07-01-04 AT A PRICE OF 1,80000 29 98 53 202 79 2249 -40451 55 12,751 24 000 12 .75124 
07/07,2004 $29 5778 LESS BROKER COMMISSION OF $36 00 AND 

OTHER CHARGES OF $1 25 STATE STREET BROKERAGE 
Svcs 

7/1,04 SOLD 3,400 00 SHARES 07-01-04 AT A PRICE OF $29 84 -3,40000 2984 101,45600 2247 -76,40848 25,04752 000 25,04752 
L-7 U7/2004 NET SSB-CUSTODIAN 

Totals for security -6,50000 186,44421 -146,07504 40,369A7 000 4OX9.17 

JUPITERMEDIA CORP COM 

T'l, 04 SOLD 5,500 00 SHARES 07-01-04 AT A PRICE OF $13 70 -5,50000 1 3 7535000 930 -51,16447 24,18553 000 24,18553 
07 n7,2004 NET SSB-CUSTODIAN 
7, 1,C4 SOLD 2,900 00 SHARES U7-01-04 AT A PRICE OF -2,90000 39417 03 932 -2697763 12,43940 000 12,43940 
07'07 2004 $13 6124 LESS BROKER COMMISSION OF $58 00 AND 

OTHER CHARGES OF $0 93 STATE STREET BROKERAGE 
Svcs 

114,76703 -78,14210 36,524.93 0.00 36.1111114.93 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realizit- GIL Detail 
01 Jan 04 - 31 Dec 04 

Totals for security -8,40000 

KEY ENERGY SVCS INC 



KOPIN CORP COM 

1,2204 SOLD 500 00 SHARES 01-22-04 AT A PRICE OF $7 2016 -500 00 720 3 57563 750 -3,72279 -14716 000 -14716 
01/27,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 17 GOLDMAN, SACHS & COMPANY 0 

1,2304 SOLD 500 00 SHARES 01-23-04 AT A PRICE OF $7 2734 500 Go 7 27 361152 750 -3,722 79 -11127 000 -11127 
01128,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 18 GOLDMAN, SACHS & COMPANY 
1,26,D4 SOLD 1,600 00 SHARES 01-26-04 AT A PRICE OF $7 2336 -1 600 (,u 7 23 11493 21 7 50 11,91292 -41971 000 -41971 
01,29 2C,64 LESS BROKER COMMISSION OF $80 00 AND OTHER 

CHARGES OF $0 55 NORTHERN TRUST SECURITIES INC 
,V4 04 SOLD 2,100 00 SHARES 03-04-04 AT A PRICE OF $5 8665 -2,100 0j 587 12 21416 7 51 -15,63571 -3,42155 000 -3,42155 
03,0~,,2~-04 LESS BROKER COMMISSION OF $105 00 AND OTHER 

CHARGES OF $0 49 NORTHERN TRUST SECURITIES INC 
3,' ,104 SOLD 1,100 00 SHARES 03-05-04 AT A PRICE OF $6 012 -1,10006 601 6 557 94 751 -8,190 14 -1,63220 000 -1,&32 20 
03~1020A LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 26 NORTHERN TRUST SECURITIES INC 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Ammuff, berAISO&W Realia .. GIL Detail 
ZZCWFDN - DUNCA"URST 

01 Jan 04 - 31 Dec 04 2506569 

Realized Gain/Loss Detail Page 48 of 88 

Trade' Trade Unit Market Translation Tolel 
Settie Date Shafes/Par Price Proceeds Cost Cost GairVLoss--- GainfLoss C1111111AVLoss 

Equities 
Common Stock 

Sales 
2 30,j 00 1067 24 420 36 980 -22,42660 1,99376 000 5,04 SOLD 2,300 00 SHARES 05-05-04 AT A PRICE OF 1,98376 

05,10'20j4 $10 6678 LESS BROKER COMMISSION OF $115 00 AND 
OTHER CHARGES OF $0 58 NORTHERN TRUST is 
SECURITIES INC 

5,26,04 SOLD 1,100 00 SHARES 05-26-04AT A PRICE OF $9 8058 1 10111 01-~ 981 10731 12 980 -10,72576 536 000 636 
06,01,2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 26 NORTHERN TRUST SECURITIES INC 
5,27 u4 SOLD 600 00 SHARES 05-27-04 AT A PRICE OF $9 6166 600 (j, 962 5 745 82 979 -5,85042 -10460 000 -10460 
06,02,'2604 LESS BROKER COMMISSION OF $24 00 AND OTHER 

CHARGES OF $0 14 WEEDEN & CO 
o,4,G4 SOLD 1 100 00 SHARES 06-04-04 AT A PRICE OF $9 70 1 1 (if) ue 97v 10 614 75 980 -10,72577 -11102 000 -11102 
G6,09,2064 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 25 FIRST BOSTON CORP 
6, 7 A SOLD 5,700 00 SHARES 06-07-04 AT A PRICE OF $8 2095 5 700 00 8 21 46 508 05 981 -55,57896 -9,07091 000 -9,07091 
06/10,20b4 LESS BROKER COMMISSION OF $285 00 AND OTHER 

CHARGES OF $1 10 FIRST BOSTON CORP 

Totals for security -10,80000 98,020 10 -105.30751 .7,287.41 0.00 .7,287.41 



Account bw 2606569 

ZZCWFDN - DUNCAN-HURST 

2606569 

Page 49 of 88 * Realized Gain/Loss Detail 

KYPHON INC COM 

7, 1, j4 
SOLD 3,300 00 SHARES 07-01-04 AT A PRICE OF $27 66 -3 30u 00 766 91 278 00 1872 61,77740 29,50060 000 29,50060 

07,07,2CO4 NET SSB-CUSTODIAN 
7,1 j4 SOLD 1,700 00 SHARES 07-01-04 AT A PRICE OF -1 70n ('10 27 75 47 131 90 1873 -31,824 72 15,30718 000 15,30718 
07,07,2C04 $27 7453 LESS BROKER COMMISSION OF $34 00 AND 

OTHER CHARGES OF $1 11 STATE STREET BROKERAGE 

Svcs 

Northern Trust *Generated by Northern Trust from pencidic data on 28 Feb 05 C0661 

Realize. GIL Detail 
01 Jan 04 - 31 Dec 04 

Trc,oe Tram Unit Market Translation Total 
Sett,e Date Shares,Par Pnce P(oceeds Cost Cost GairdLoss Gain/Loss Gawl/Loss 

Equities 

Common Stock 

Sales 
5U0 (ju u 54 2,~96 88 751 -3,72279 -72591 000 -72591 SOLD 5DO 00 SHARES 03-08-04 AT A PRICE OF $6 044 

j3 11 Ub4 LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 12 LEGG MASON WOOD WALKER, INC 

1 100 00 84 -8,19013 -1,8119 85 0 DO "~J L14 SOLD 1,100 00 SHARES 03-09-04 AT A PRICE OF $5 8414 6 370 28 751 -1,81985 
03 12 ~CIL4 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 26 LEGG MASON WOOD WALKER, INC 
~j 04 SOLD 1,100 00 SHARES 03-30-04 AT A PRICE OF $5 90 1 WOO') 5 9(- 6 414 74 751 -8 190 14 -1,75540 000 -1,75540 

C4 02 zc'~J4 LESS BROKER COMMISSION OF $55 00 AND OTHER 
CHARGES OF $0 26 OPPENHEIMER AND CO, INC 

J,31 IJ4 SOLD 1 100 00 SHARES 03-31-04 AT A PRICE OF $5 8266 1~10()00 5 83 6,354 01 751 8,190 13 -1,83612 000 -1,83612 
u4,u5,2CC4 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 25 OPPENHEIMER AND CO, INC 
4/5,04 SOLD 3,700 00 SHARES 04-05-04 AT A PRICE OF $6 3461 3 700 06 6 3~) 23332 02 749 -27,54864 -4,21662 000 .4,21662 
04 08/2aA LESS BROKER COMMISSION OF $148 00 AND OTHER 

CHARGES OF $0 55 SCHWAB (CHARLES) & CO . INC 
4 604 SOLD 1,800 00 SHARES 04-06-04 AT A PRICE OF $6 5325 1 80000 b 53 11 66822 750 -1340204 -1,73382 Goo .1,73382 
04'12/2'~',14 LESS BROKER COMMISSION OF $90 00 AND OTHER 

CHARGES OF $0 28 SCHWAB (CHARLES) & CO INC 

Totais for security -15,10000 94,60861 -112 .42822 .17,819.61 0.00 -J7,819.61 

KORN i FERRY INTL COM NEW 

7,1 34 SOLD 2,800 00 SHARES 07-01-04 AT A PRICE OF -2 80c, ~11-) 1921 53 735 78 13 15 -36,773 99 16,96179 000 16,961 790 
07, 11 7 2u 4 $19 2118 LESS BROKER COMMISSION OF $56 00 AND 

OTHER CHARGES OF $1 26 STATE STREET BROKERAGE 
Svcs 

7,1 CA SOLD 5,300 00 SHARES 07-01-04 AT A PRICE OF $19 39 -5 30u ou 19 39 102 767 00 1313 -69,60791 33,15909 000 33.15909 
U' -,, 7 4 NET SSB-CUSTODIAN 

Totals for security -8,10000 156,50278 -106,38190 58,120 .88 0.00 50,120 .88 



Northern Trust *Generated by Northern Trust from peficidic data on 28 Feb 05 C0661 

Realizu . GIL Detail Account ber260650 

ZZCWFDN - DUNCAN-HURST 
01 Jan 04 - 31 Dec 04 

2606569 

Realized Gain/Loss Detail Page 50 of 88 

Trade Trade Unit Market Translation Total 
Setne Date Shares,Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GanVl.4" 

Equmc~ 
Common Stock 

Sales 

Totals for security .5,00000 138,409 90 -93,60212 44,807 .78 0.00 "'807 78 

LABOR READY INC COM NEW 
4 7,1 j4 SOLD 14,500 00 SHARES 07-01-04 AT A PRICE OF 1 4 5,jO 00 15 lo 2195118,, 1028 -148,90683 70,60497 000 70,60497 

07"jT2Q,54 $15 1591 LESS BROKER COMMISSION OF $290 00 AND 
OTHER CHARGES OF $5 15 STATE STREET BROKERAGE 
Svcs 

Totals for security -14,50000 219,51180 -148,90683 70,604 .97 0.00 70,504 .97 

LEADIS TECH INC COM 
6 .'161F4 SOLD 1,100 00 SHARES 06-16-04 AT A PRICE OF 1 100 oc, 14 62 15 399 52 1402 -15,40000 -048 000 -048 
06,121,21004 $14 0199 LESS BROKER COMMISSION OF $22 00 AND 

OTHER CHARGES OF $0 37 INSTINET 

Totals for security -1,10000 15 .39952 -15,40000 .0.46 0 .00 .0 .48 
LITTELFUSE INC COM 
71l'~4 SOLD 900 00 SHARES 07-01-04 AT A PRICE OF $41 49 900 00 41 4q 37 322 1-, 3286 -29,55991 7,76221 000 7,76221 
07,07,2004 LESS BROKER COMMISSION OF $18 00 AND OTHER 

CHARGES OF $0 88 STATE STREET BROKERAGE SVCS 
T1 04 SOLD 1,900 00 SHARES 07-01-04 AT A PRICE OF $41 65 1 90U 00 41 6~~ 79,135 00 3284 -62,40425 16,73075 000 16,73075 
07f07 2004 NET SSB-CUSTODIAN 

Totals for security -2,80000 12 -91,96416 24,492.96 0.00 24,4921 
LTX CORP COM 
I 28,C4 SOLD 1,100 00 SHARES 01-28-04 AT A PRICE OF 1,10000 17 83 19555 10 1030 -11 30225 8,25285 000 8,25285 
02,62-uO4 $17 8282 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 92 NORTHERN TRUST 
SECURITIES INC 

4 26,D4 SOLD 2,100 00 SHARES 04-26-04 AT A PRICE OF -2 1 CIL) 00 12 91 27,013 55 1098 -22973 16 4,04039 000 4,04039 
04 29 2004 $12 9139 LESS BROKER COMMISSION OF $105 00 AND 

OTHER CHARGES OF SO 64 NORTHERN TRUST 
SECURITIES INC 

6,~ 04 SOLD 2,100 00 SHARES 06-03-04 ATA PRICE OF $9 6041 -2 10000 960 20063 13 1100 -22973 17 -2,91004 000 -2,91004 
U15/08 2,-104 LESS BROKER COMMISSION OF $105 00 AND OTHER 

CHARGES OF $0 48 SCHWAB (CHARLES) & GO, INC 



Page 61 of 88 * Realized Gain/Loss Detail 

MASTEC INC COM 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realia .- GIL Detail 
01 Jan 04 - 31 Dec 04 

Account w2606569 

ZZCWFDN - DUNCAMPHURST 

2606569 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GahvLoss 

Equaws 

C ommon Stock 

Sales 

6 4~04 SOLD 800 00 SHARES 06-04-04 AT A PRICE OF $9 7192 800 q 72 7 759 17 1096 -8,75168 -99251 000 -99251 

06 09,2~u-: LESS BROKER COMMISSION OF $16 00 AND OTHER 
CHARGES OF $0 19 WAVE SECURITIES LLC 0 

63,04 SOLD 200 00 SHARES 06-07-04 AT A PRICE OF $9 88 -200 00 U 88 1 971 ~j5 1096 -2,18792 -21597 000 -2t5 97 
M1012034 LE-53 BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 05 WAVE SECURITIES LLC 
6 BY04 SOLD 200 00 SHARES 06-08-04 AT A PRICE OF $9 68 -200 00 68 1 931 95 1096 2,18792 -25597 000 -25597 
06,11,20u4 LESS BROKER COMMiSSION OF $4 00 AND OTHER 

CHARGES OF $0 05 WAVE SECURITIES LLC 

SOLD 100 00 SHARES o6-09-04 AT A PRICE OF $9 671 100 L)o 9 67 96507 1096 1 09396 -12aag coo -12B 89 
06,14 ZL04 LESS BROKER COMMISSION OF $2 00 AND OTHER 

CHARGES OF $0 03 AMERICAN TECHNOLOGY RESEARCH 
6 17'04 SOLD 300 00 SHARES 06-17-04 AT A PRICE OF $8 4436 -300 00 8 44 2,527 02 1097 -3,26188 -75486 000 -75486 
06,22,2004 LESS BROKER COMMiSSION OF $6 00 AND OTHER 

CHARGES OF $0 06 WAVE SECURITIES LLC 
6'18 04 SOLD 1 . 100 00 SHARES 06-18-04 AT A PRICE OF $8 5041 -1 100 L,j 8 5i, 9,j3229 1097 -1203356 -2 .7011 27 000 -2,70127 
06,23'2004 LESS BROKER COMMISSION OF $22 00 AND OTHER 

CHARGES OF $0 22 WAVE SECURITIES LLC 
6 2 1'04 SOLD 3,400 00 SHARES 06-21-04 AT A PRICE OF $8 90 - 3 40(j,jU 8 c~O 3019129 1096 -37 19465 -7,00336 000 -7,00336 
06 '4/2004 LESS BROKER COMMISSION OF $68 00 AND OTHER 

CHARGES OF $0 71 WAVE SECURITIES LLC 

Totals for securtty -11 .40000 121,310 52 -123,98015 .2,60.63 0.00 4,669.63 

MARTEK BIOSCIENCES CORP COM COM STK USDO10 
7, 1, C,4 SOLD 1 500 00 SHARES 07-01-04 AT A PRICE OF -1 50 C-) ~5 9C 8381698 25 15 -37 71293 46,10405 000 46,10405 
07,'07,2UO4 $55 8993 LESS BROKER COMMISSION OF $30 00 AND 

OTHER CHARGES OF $1 97 STATE STREET BROKERAGE 
Svcs 

7/1 A SOLD 300 00 SHARES,W-01-04 AT A PRICE OF $55 15 30000 n5 15 16 545 0L) 25 14 -754259 9,00241 000 9,00241 
07,07'2(,1-4 NET SSB-CUSTODIAN 
7,'1'04 SOLD 1,300 00 SHARES 07-01-04 AT A PRICE OF $55 15 -1 3~0 00 55 15 71 695 CG 25 14 -32684 54 39,01046 000 39,01046 
07,07,'2004 NET CITIBANK-NEW YORK 

Totals for security -3,10000 172,05698 -77,94006 94,116.92 0.00 901,1116 .92 



Page 52 of 88 * Realized Gain/Loss Detail 

MCDATA CORP CL A 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realizt,.. GIL Detail 
01 Jan 04 - 31 Dec 04 

Account bw 2606M 

ZZCWFDN - OUNCA"URST 

2606569 

Tr2ce, Trade Unit Market Translation Total 
Sett~e Dz~ie Shares,Par Price Proceeds Cost ---Cost Gain/Loss Gain/Low CamAo" 

Eqtime~ 

Common Stock 

Sales 

3,17 ~4 SOLD 900 00 SHARES 03-17-04 AT A PRICE OF $10 3908 -,1o0 00 10 39 9 306 35 1393 -12,48059 -3,17424 000 -3 .17424 
03 22,2DO4 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 37 BRiDGE,TPADING 0 
3,2404 SOLD 4,800 00 SHARES 03-24-04 AT A PRICE OF $8 0003 -480000 8 00 38 159 94 1396 -66563 14 -28,40320 000 -28,40320 
03,29 2004 LESS BROKER COMMISSION OF $240 00 AND OTHER 

CHARGES OF $1 50 NORTHERN TRUST SECURITIES INC 
3,25 4 SOLD 1 600 00 SHARES 03-25-04 AT A PRICE OF $8 6511 1 600 00 8 65 13 809 22 1390 -22 18772 -8,37850 000 -8,37850 
03,30'20134 LESS 13ROKER COMMISSION OF $32 00 AND OTHER 

CHARGES OF $0 54 INSTINET 
3,26 04 SOLD 3,300 00 SHARES 03-26-04 AT A PRICE OF $8 8876 3 300 OG 8 89 29 162 93 1395 -45762 16 -16.59923 000 -16,59923 
03,31 2004 LESS 13ROKER COMMISSION OF $165 00 AND OTHER 

CHARGES OF $1, 15 FIRST BOSTON CORP 

Totals for security -10,60000 90,43844 -146,99361 .56,555.17 0.00 46,555.17 

MATTSON TECH INC COM 

4 1604 SOLD 1,400 00 SHARES 04-16-04 AT A PRICE OF $12 538 1 40C u(, 1214 17 482 78 1295 -18,062 79 -58001 000 -58001 
04 21 2004 LESS BROKER COMMISSION OF $70 00 AND OTHER 

CHARGES OF $0 42 COWEN & CO 
4 27 ~34 SOLD 800 00 SHARES 04-27-04 AT A PRICE OF $11 4033 800 00 11 40 9 ob2 42 1296 -10,32160 -1,23918 000 -1 .23918 
04 30 2L-L]4 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 22 J P MORGAN SEC (STKS & BONDS) 
4'29,04 SOLD 1,100 00 SHARES 04-29-04 AT A PRICE OF -1 1 OF, 00 1008 11 063 7b 1293 -14 19220 -3,12844 000 -3,12844 
05104,2004 $10 0782 LESS BROKER COMMISSION OF $22 00 AND 

OTHER CHARGES OF $0 26 WAVE SECURITIES LLC 
4 31 u4 SOLD 1,000 00 SHARES 04-30-04 AT A PRICE OF $9 7698 -1 000 00 97r 971957 1297 1290200 -3 .18243 000 -3,18243 
05,65,2-14 LESS BROKER COMMISSION OF $50 00 AND OTHER 

CHARGES OF $0 23 J P MORGAN SEC (STKS & BONDS) 
b,4,04 SOLD 1,400 00 SHARES 05-04-04 AT A PRICE OF $9 845 1 400 Do 985 13 754 67 1293 -18,06279 -4,30812 000 -4,30812 
'35,37 2C34 LESS BROKER COMMISSION OF $28 00 AND OTHER 

CHARGES OF $0 33 WAVE SECURITIES LLC 
5 6 04 SOLD 2,400 00 SHARES 05-06-04 AT A PRICE OF $9 9305 -240000 993 23 736 64 1295 30,96479 -7,22815 000 -T,2.28 15 
0511 2 D04 LESS BROKER COMMISSION OF $96 00 AND OTHER 

CHARGES OF $0 56 J P MORGAN SEC (STKS & BONDS) 

Totals for security -8,10000 84,83984 -104,50617 .1 9,W&33 0.00 -JUGM.33 



Account bw2606M 

ZZCWFDN - OUNCA"URST 
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Pa" 53 of 88 * Realized Gain/Loss Detail 

MERiX CORP COM 

*Generated by Northern Trust from pefiodic data on 28 Feb 05 C0661 Northern Trust 

Realia- GIL Detail 
01 Jan 04 - 31 Dec 04 

Traae/ Trade Unit Market Translation Total 
Settle Date SharesiPar Price Proceeds Cost Cost Gain/Loss Gain/Loss GauVLoss 

Equities 

Common Stock 

Sales 

1,'5 (A SOLD 1,200 00 SHARES 01-05-04 AT A PRICE OF $9 9913 -1,20u 00 ~ ~J9 1196499 860 10,303 79 1,66120 000 1,66120 

01 08/2004 LESS BROKER COMMISSION OF $24 00 AND OTHER 
CHARGES OF $0 57 WAVE SECURITIES LLC 0 

SOLD 1,600 00 SHARES 01-1 5-04 AT A PRICE OF $9 4243 1 600 W) 9 42 15046 17 861 -1373838 1,30779 000 1,30779 

01,21,2004 LESS BROKER COMMISSION OF $32 00 AND OTHER 
CHARGES OF $0 71 WAVE SECURITIES LLC 

1,16,u4 SOLD 2,200 00 SHARES 01-16-04 AT A PRICE OF $9 8041 2 20(JuO 9 BO 21,524 01 860 -18,89028 2,&33 73 000 2,63373 
01 ;22'2004 LESS 13ROKER COMMISSION OF $44 00 AND OTHER 

CHARGES OF $1 01 WAVE SECURITIES LLC 
1 20 U4 SOLD 3,300 00 SHARES 01-20-04 AT A PRICE OF -3 3t)(I 00 1,,12 13 329 75 860 -28,33541 4,99434 000 4,99434 
01/232004 $10 1204 LESS BROKER COMMISSION OF $66 00 AND 

OTHER CHARGES OF $1 57 WAVE SECURITIES LLC 
1,21,04 SOLD 1,200 00 SHARES 01-21-04 AT A PRICE OF - 1 200 00 in 01 12 062 55 860 -10,30379 1,75876 000 1,75876 
01126!20(J4 $10 0726 LESS BROKER COMMISSION OF $24 00 AND 

OTHER CHARGES OF $0 57 WAVE SECURITIES LLC 
1122lu4 SOLD 500 00 SHARES 01 -22-04 AT A PRICE OF $9 9828 -50000 1~ 98 4981 16 860 -1,293 25 68791 000 68791 
01,27/2004 LESS BROKER COMMiSSION OF $10 00 AND OTHER 

CHARGES OF $0 24 WAVE SECURITIES LLC 

Totals for security -10,00000 98,90863 -85,86490 13."3.73 0.00 13,043 .73 
A!1111111111111111~ 

MEDICINES COMPANY COM 

1~ 1 04 SOLD 500 00 SHARES 03-01-04 AT A PRICE OF $27 0595 50000 21 06 13 50422 1438 7,17493 6,32929 000 6,32929 
0304,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 53 ADAMS, HARKNESS & HILL, INC 
2- 04 SOLD 600 00 SHARES 03-02-04 AT A PRICE OF $26 9972 -60L) 27 00 16 167 68 14 38 -8,60991 7,55777 000 7,55777 

03 Ob 2(,,)4 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 64 ADAMS, HARKNESS & HILL, INC 

7,1 04 SOLD 1,000 00 SHARES 07-01-04 AT A PRICE OF $30 151 -100000 io 15 30 13029 14 36 -1434986 15,78043 000 15,78043 
07107 2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 71 STATE STREET BROKERAGE SVCS 
7 1 '04 SOLD 2,000 00 SHARES 07-01-04 AT A PRICE OF $29 45 -200000 2945 58 900 uG 1435 -28,69972 30,20028 000 30,20028 
67 n7 2n04 NET SSB~CUSTODIAN 

Totals for security 4,10000 118,70219 -58,83442 59,867.77 0.00 39,867.77 



Account ber2606589 
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Page 64 of 88 
* Realized Gain/Loss Detail 

Trace' Trade Unit Market Translation Total 
SettIc Daie Shares/Par Price Proceeds Cost Cost Gan/Loss Gain/Loss Gaiiinft-oss 

Equities 

Common Stock 

Sales 

4 20,04 SOLD 100 00 SHARES 04-20-04 AT A PRICE OF $18 3292 100 00 18 33 181087 2529 -2,525 9 . -695 D4 000 -69504 

04/23/2004 LESS BROKER COMMISSION OF $2 00 AND OTHER 
CHARGES OF $0 05 WAVE SECURITIES LLC 0 

4/21 ~4 SOLD 600 00 SHARES 34-21-04 AT A PRICE OF $18 5592 -6006, 18 56 11,123 25 2529 -15 15548 -4 .03223 000 -4,03223 

04,26,2064 LESS BROKER COMMISSION OF $12 00 AND OTHER 
CHARGES OF $0 27 WAVE SECURITIES LLC 

4 26 j4 SOLD 200 00 SHARES D4-26-04 AT A PRICE OF $19 1917 -200 DO 19 1-4 383425 2529 -5,051 83 -1,21758 000 -1,21758 
04,29 20r,4 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 09 INSTINET 
4 27 ~4 SOLD bOO 00 SHARES 04-27-04 AT A PRICE OF $17 7714 6(jo cm 17 77 10 650 59 2529 15 15548 -4,50489 000 -4,50489 

04,30 20J4 LESS BROKER COMMISSION OF $12 00 AND OTHER 
CHARGES OF $0 25 WAVE SECURITIES LLC 

4 2 F, -~'4 SOLD 500 00 SHARES u,4-28-04 AT A PRICE OF $16 2587 5('0 50 16 2c 811915 2529 -1262957 -4,51042 000 -4,51042 

0503,ZCC-14 LESS BROKER COMMISSION OF $10 00 AND OTHER 
CHARGES OF $0 20 WiNVE SECURITIES LLC 

4,21,/04 SOLD 200 00 SHARES 04-29-04 AT A PRICE OF $16 3576 20000 16 36 3267 44 2529 -505183 -1,78439 000 -1,78439 
05 04,231--14 LESS BROKER COMMiSSION OF $4 00 AND OTHER 

CHARGES OF $0 08'~vAVE SECURITIES LLC 
4130,04 SOLD 1,100 00 SHARES 04-30-04 AT A PRICE OF -1 10000 1528 16 747 87 2534 -2778505 -11,03718 000 -11,03718 
05/05,2004 $15 2757 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 40 NORTHERN TRUST 
SECURITIES INC 

5/3'04 SOLD 1,400 00 SHARE,, 05-03-04 AT A PRICE OF 1,400 00 1618 22 62584 2529 -35,362 78 -12,73694 000 -12,73694 
05106,20C4 $16 1817 LESS BROKER COMMISSION OF $28 00 AND 

OTHER CHARGES OF $0 54 WAVE SECURITIES LLC 

Totals for security .4,70000 78,19926 -118,71793 -40,518.67 0.00 40,518 .67 

METROLOGIC INSTIRS INC COM 

-' 29 CA SOLD 900 00 SHARES U3-29-04 AT A PRICE OF $22 4871 -900 00 22 49 20 192 60 1968 17,66945 2,52315 000 2,52315 
04,01/2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 79 RAYMOND. JAMES & ASSOCIATES 
130 04 SOLD 300 00 SHARES 03-30-04 AT A PRICE OF $23 01 30000 2301 6887 73 1968 -5,88982 99791 000 99791 
A 02 20(-14 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 27 RAYMOND, JAMES & ASSOCIATES 

*Generated by Northern Trust from penodic data on 28 Feb 05 C0661 Northern Trust 
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Trade .' Trade Unit Market Translation Tcrtal 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GlikkAz" 

Equilles 

Common Stock 

Sales 

5'6/04 SOLD 1,200 01) SHARES 05-06-04 AT A PRICE OF 1 200 GO 1587 18 976 27 1970 -23,55927 -4,58100 000 -4,58100 

05'1 1 2004 $15 8656 LESS BROKER COMMISSION OF $60 00 AND 
OTHER CHARGES OF $0 45 NORTHERN TRUST 
SECURITIES INC 

527,04 SOLD 800 00 SHARES 05-27-04 AT A PRICE OF $14 962 -800oo 14 96 11 92931 1970 -15706 18 -3,T76 87 000 -3,77687 
06102,2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 29 WiLLIAM BLAIR & CO 
5,26 04 SOLD 600 00 SHARES 05-28-04 AT A PRICE OF $14 4918 -600 00 14 49 8664 87 1970 11 77964 -3,114 T7 000 -3,11477 
06,03 2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 21 WILLIAM BLAIR & CO 
6,1 04 SOLD 1,000 00 SHARES 06-01-04 AT A PRICE OF 1 00L, C,0 14 81 14 760 15 19 70 -19,63273 -4,87258 000 .4,1172 58 
0604,2004 $14 8105 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 35 WILLIAM BLAIR & CO 
6,ZU4 SOLD 1 000 00 SHARES 06-02-04 AT A PRICE OF 1 000 CC, 15 12 15 072 74 1970 -19,632 73 -4,55999 000 -4,55999 
06,07,2004 $15 1231 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 36 WILLIAM BLAIR & CO 

Totals for security -5,80000 96,48567 -113,86982 -17,384.15 0.00 .17,354.15 

MGI PHARMA INC COM 

5114'04 SOLD 400 00 SHARES 05-14-04 AT A PRICE OF $62 752 40000 D2 75 25080 21 2950 -11,79172 13,28B 49 000 13,28849 
05/19,2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 59 THOMAS WEISEL PARTNER LLC 
7, 1, A SOLD 1,900 00 SHARES 07-01-04 AT A PRICE OF $27 43 -1 q0U Ou 17 43 52 11700 14 74 2800534 24,11166 000 24.11166 
C7 07 2UO4 NET MELLON TRUST OF NEW ENGLAND 
7 I'J4 SOLD 1,800 00 SHARES 07-01-04 AT A PRICE OF -1 80000 27 14 48820 79 1475 -2653137 22,28942 000 22,28942 
07 07 2~A $27 1433 LESS BROKER COMMISSION OF $36 00 AND 

OTHER CHARGES OF $1 15 STATE STREET BROKERAGE 
Svcs 

71,114 SOLD 1 500 00 SHARES 07-01-04 AT A PRICE OF $27 43 -1 5000) 27 43 41,145 00 14 74 -22,10948 19,03552 000 19.03552 
07 07,2004 NET SSB-CUSTODIAN 
7, 1 IuA SOLD 200 00 SHARES 07-01-04 AT A PRICE OF $27 43 -20000 2743 5,48600 14 74 2,94793 2,53807 000 2.53807 
J7 07 2004 NET SSB-CUSTODIAN 

Totals for security -5,80000 172,64900 -91,38584 811,263.116 0.00 M,263.16 
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Page 56 of 88 
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Trale, Frade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gil 

Equines 

Common Stock 

Sales 

4/20,A SOLD 1,100 00 SHARES 04-20-04 AT A PRICE OF 1 100 00 12 2~, 13 4141,5 1265 13862 78 -44783 000 -44783 

0412312004 $12 2457 LESS BROKER COMMISSION OF $55 00 AND 
OTHER CHARGES OF $0 32 BURNS FRY INC 0 

4122jO4 SOLD 2,600 00 SHARES 04-22-04 AT A PRICE OF -2,60(,00 11 90 30807 71 1266 32,76657 -1,95886 000 -1,9%86 

04,27/2004 $11 8994 LESS BROKER COMMISSION OF $130 00 AND 
OTHER CHARGES OF $0 73 BURNS FRY INC 

Totals for security -3,700 00 44 .22266 .46,62935 -2.406.69 0.00 .2,406.69 

MICROMILISE INC COM 

1,504 SOLD 1,600 00 SHARES 01-05-04 AT A PRICE OF $7 2871 -1 60000 7 29 11626 81 845 -13,48106 -11,854 25 000 -1,85425 

01,08 2004 LESS BROKER COMMISSION OF $32 00 AND OTHER 
CHARGES OF $0 55 WA\/E SECURITIES LLC 

1,7'04 SOLD 1,200 00 SHARES 01 -07-04 AT A PRICE OF $7 2882 - 1 2,00 ut-, 7 29 8721 43 845 -10 11079 -1,38936 000 -1 .3e9 36 

011212004 LESS BROKER COMMISSION OF $24 00 AND OTHER 
CHARGES OF $0 41 WAVE SECURITIES LLC 

1,8/04 SOLD 3,200 00 SHARES 01 -08-04 AT A PRICE OF $7 824 -320006 7 82 24971 62 845 26962 11 -1,99049 000 -1,9W 49 

01,13,2004 LESS BROKER COMMISSION OF $64 00 AND OTHER 
CHARGES OF $1 18 WAVE SECURITIES LLC 

1'9/04 SOLD 1,900 00 SHARES 01 -09-04 AT A PRICE OF $8 51 -1 90000 8 51 16 073 24 848 -16,00875 6449 000 6449 

01/14;2004 LESS BROKER COMMISSION OF $95 00 AND OTHER 
CHARGES OF $0 76 NORTHERN TRUST SECURITIES INC 

1 ~1,04 SOLD 600 00 SHARES 01-09-04 AT A PRICE OF $8 2767 -60000 828 4953 78 845 -5,05540 -10162 000 -1171162 
01 14'2004 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 24 WAVE SECURITIES LLC 

Totals for security -8,50000 66,34688 -71,61811 -5,271 .23 0.00 C271 .23 

MiCROSTRATEGY INC CIL A NEW 

3 1f 04 SOLD 600 00 SHARES 03-16-04 AT A PRICE OF $51 2051 -600 00 551 21 30,709 b6 3331 -1997951 10,73035 000 10.73035 
03,19'2004 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $1 20 "'AVE SECURITIES LLC 
3 17104 SOLD 300 00 SHARES 03-17-04 AT A PRICE OF $53 3577 30000 53 36 15,j9l 68 3333 -9,98976 6,00192 000 6.00192 
03,22'20D4 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 63 DOMINION SECURITIES CORP,LTD 
3 SOLD 200 00 SHARES 03-18-04 AT A PRICE OF $52 5892 20000 52 59 10,513 42 3331 -6,65984 3,85358 000 3,8S358 
02-23 20D4 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 42 WAVE SECURITIES LLC 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realia.. GIL Detail 
01 Jan 04 - 31 Dec 04 
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T,ade, Trade Unit Market Translation Total 
Settle Date SharesiPar Price Proceeds Cost Cost Ga-in/Loss GaintLoss GekO.= 

Eqltlll,_"Sr 

Common Stock 

Sales 

416 C ; SOLD 500 00 SHARES 64-16-04 AT A PRICE OF $50 5822 500 00 50 58 25 265 50 3333 -1664959 8,61591 000 8,615 
34,2112C,C4 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 60 SCHWAB (CHARLES) & CO, INC 
4123 U4 SOLD 700 00 SHARES ~4-23-04 AT A PRICE OF $50 947 700 U-) 50 Q5 35 527,06 3333 -23,30943 12,31763 000 12,3176 
64,28 20o4 LESS BROKER COMMISSION OF $3 .5 00 AND OTHER 

CHARGES OF $0 84 NORTHERN TRUST SECURITIES INC 
o,1704 SOLD 400 00 SHARES u6-17-04 AT A PRICE OF $41 9282 400 D-) 41 9J 16 750 88 3334 -1331967 3.431 21 000 3,431 21 
06j22 2004 LESS BROKER COMMiSSION OF $20 00 AND OTHER 

CHARGES OF $0 40 OPPENHEIMER AND CO INC 
T1 04 SOLD 2,600 00 SHARES 07-01-04 AT A PRICE OF -260000 41 80 10862441 3332 -8657789 22,046.52 000 22,04652 
0710712004 $41 7996 LESS BROKER COMMISSION OF $52 00 AND 

OTHER CHARGES OF :,2 55 STATE STREET BROKERAGE 
Svcs 

Totals for security -5,30000 243,48281 .176,48569 66,997.12 0.00 06,997.12 

MPS GROUP INC COM 

7,1,04 SOLD 1 ~700 00 SHARES 07-01-04 AT A PRICE OF $11 42 -1 700 00 1142 19,414 00 8 11 -1378048 5.63352 000 5.63352 
07,C7,2004 NET SSB-CUSTODIAN 
7, I'A SOLD 10,300 00 SHARES 07-01-04 AT A PRICE OF $11 42 -1030000 1142 117,62600 811 -83,49353 34,132.47 000 34,132 4Y 
0707/2004 NET SSB-CUSTODIAN P 

7,1,D4 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF $11 59 -240000 11 59 27,815 34 8 11 -19,45480 8,36054 000 8,360S.* 
07/0712GO4 NET LESS CHARGES OF $0 66 STATE STREET 

BROKERAGE SVCS 
7,1~04 SOLD 4,000 00 SHARES 07-01-04 AT A PRICE OF $11 70 -4,00000 11 70 4671890 812 -3242467 14,29423 000 14,29423 
07,0712004 LESS BROKER COMMISSION OF $80 00 AND OTHER 

CHARGES OF $1 10 STATE STREET BROKERAGE SVCS 

Totals for security -18,40000 211,57424 -149,15348 62,420 .76 0.00 6&420.76 

MULTIMEDIA GAMES INC COM 

7 1 ~4 SOLD 3,200 00 SHARES 07-01-04 AT A PRICE OF -3 200 Ou 26 65 8520964 2514 -B0,396 22 4,8113 62 000 4,81362 
07YO7,'2004 $26 6487 LESS BROKER COMMISSION OF $64 00 AND 

OTHER CHARGES OF $2 00 STATE STREET BROKERAGE 
Svcs 

7,1,04 SOLD 1 600 00 SHARES 07-01-04 AT A PRICE OF $26 24 -1,600 oo -It) 24 41 Q83 01 25 12 -40,198 11 1,78490 000 1,78490 
67 j7/2-104 NET LESS CHARGES OP $0 99 STATE STREET 

BROKERAGE SVCS 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gahioss 

Equilies 
Common Stock 

Sales 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Totals for security 

NAVIGANT CONSUL ING INC COM 

7 1,'04 SOLD 1,600 00 SHARES 07-01-04 AT A PRICE OF 

0-"07'20u4 $21 3075 LESS BROKER COMMISSION OF $32 00 AND 

OTHER CHARGES OF $0 80 STATE STREET BROKERAGE 

Svcs 

7,1 04 SOLD 2 500 00 SHARES 07-01-04 AT A PRICE OF $20 91 
07 07 21,)04 NET SSB-CUSTODIAN 

7,1 04 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF $21 22 
07,07,2004 NET LESS CHARGES OF $1 20 STATE STREET 

BROKERAGE SVCS 

T1,04 SOLD 5,200 00 SHARES 07-01-04 AT A PRICE OF $20 91 
L)' ~)7 2,304 NET SSB-CUSTODIAN 

Totals for security 

NEKTAR THERAPEUTICS COM 

6/9, D4 SOLD 1,800 00 SHARES 06-09-04 AT A PRICE OF 
06~ 1 4 201A $18 0415 LESS BROKER COMMISSION OF $90 00 AND 

OTHER CHARGES OF $0 76 LEHMAN BROTHERS, INC 
7,1,04 SOLD 2,100 00 SHARES 07-01-04 AT A PRICE OF 
D7,07,12,604 $19 7567 LESS BROKER COMMISSION OF $42 00 AND 

OTHER CHARGES OF $0 98 STATE STREET BROKERAGE 

Svcs 
7 1 b4 SOLD 200 00 SHARES (j7-01-04 AT A PRICE OF $19 81 
L -)7 ~7 2CC '4 NET SSB-CUSTODIAN 

7 1 J4 SOLD 3,700 00 SHARES 07-01-04 AT A PRICE OF $19 B1 
07,07,201A NET MELLON TRUST OF NEW ENGLAND 

Totals for security 

NEOWARE SYS INC COM 

1",, 04 SOLD 1,500 00 SHARES 01 -05-04 AT A PRICE OF 
01,08 2bU4 $11 0525 LESS BROKER COMMISSION OF $75 00 AND 

OTHER CHARGES OF $0 78 JEFFERIES & CO . INC 

-4,80000 127,19285 -120,59433 6,598 .52 0 .00 6,598 .52 

4 
1 600 Ou 2131 34 059 20 1373 -21942 16 12,11704 000 12,117 D4 

2,5U0 013 2091, 52 275,,, 1371 -3428463 117,990 37 000 17,99037 

2 4L10 00 2122 50 926 80 1371 -3291324 18,01356 000 118,013 56 

-5 21jO,00 20 91 108 7~2 00 1371 -71 31202 37,41998 000 37,41998 

-11,70000 245,99300 -160,45205 85,640.95 0.00 85,540.95 

1 800 00 1804 32 38394 2093 37,57029 -5,18635 000 -5,18635 

2 10000 19 76 41 44609 2089 -43,83200 -2,38591 0 00 -2,385 
0 

-200 00 1981 3,96200 2087 -4,17448 -21248 000 -21248 

-3,70(-~ 00 19 $il 73297 00 2087 -77,227 82 -3,93082 000 .3,93082 

.7,80000 151,08903 -162,80459 .11,715.56 0.00 .11,715.66 

-1 50000 1105 16 502 97 1607 -2399973 -7,49676 000 -7,49676 
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Trade' Trade Unit Market Translabon Total 
Settle Date Shares,'Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWAAWA 

Equilies 

Common Stock 

Sales 
1,17,04 SOLD 400 00 SHARES 0 1 -07-04 AT A PRICE OF $10 91302 -400 00 1098 4 371 87 1607 -639993 -2,02806 000 -2,02806 

01,12,2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 
CHARGES OF $0 21 JEFFERIES & CO, INC 0 

1 6/U4 SOLD 1,400 00 SHARES 01 -08-04 AT A PRICE OF -1 400 00 11 05 15 400 25 1607 -22,39975 -6,99950 000 -6,99950 

01,13,2V04 $11 0507 LESS BROKER COMMISSION OF $70 00 AND 
OTHER CHARGES OF $0 73 NORTHERN TRUST 
SECURITIES INC 

1 9,,j4 SOLD 700 00 SHARES 0 1 -09-04 AT A PRICE OF $11 158 700 CIL, 11 16 7 775 23 1607 -11,199 B8 -3,42465 goo 3,42465 

0 1 1, 21ju 4 LESS BROKER COMMISSION OF $35 00 AND OTHER 
CHARGES OF $0 37 JEFFERIES & CO . INC 

1 9'34 SOLD 300 00 SHARES0 1 -09-04 AT A PRICE OF $11 0503 3UO 30 li 05 3 3F,8 93 1603 -4,79995 -1,49102 000 -1,49102 

01/14,2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 
CHARGES OF $0 16 INSTINET 

1,23,04 SOLD 300 00 SHARES 01-23-04 AT A PRICE OF $11 0037 300 00 11 0, 3 294 95 1603 -479995 -1,50500 000 -1,50500 
01/282004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 16 INSTINET 
1~26~04 SOLD 300 00 SHARES 01-26-04 AT A PRICE OF $11 05 30000 1105 330884 1603 -479995 -1,49111 000 -1 .49111 
01/29,2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 16 INSTINET 
2,13,04 SOLD 300 00 SHARES 02-03-04 AT A PRICE OF $10 6471 30000 1065 3,187 98 1603 -4,79995 -1,61197 000 -1,611 971& 
02,06/2004 LESS BROKER COMMISSION OF $6 00 AND OTHER 

CHARGES OF $0 15 INSTINET 
Z'24 C,4 SOLD 700 00 SHARES 02-24-04 AT A PRICE OF $9 332 700 00 933 6497 14 1609 -11 19987 -4,70273 000 -4.70273 
L12 27 2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 26 MORGAN STANLEY & CO 

SOLD 700 00 SHARES 02-25-04 AT A PRICE OF $9 3093 700 00 q 31 b 481 25 1609 -11,19987 -4,71862 000 4,71862 

C' ;01 2jC4 LESS BROKER COMMISSION OF $35 00 AND OTHER 
CHARGES OF $0 26 JEFFERIES & CO, INC 

;-27'-4 SOLD 400 00 SHARES C,2-27-04 AT A PRICE OF $9 386 -4UO U10 9 39 3,73425 1609 -639993 -2 .66568 000 -Z666 68 
03 C,,2-ID4 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 15 JEFFERIES & CO , INC 

Totals for security -7,00000 73,86366 -111,99876 -38,135.10 0.00 -4135.10 

NOVATEL WIRELESS INC COM NEW 

7,1 04 SOLD 5,100 00 SHARES 07-01-04 AT A PRICE OF $25 28 -5,10000 28 128,928 00 1796 -9160490 37,32310 000 37,32310 
0707,2004 NET SSB-CUSTODIAN 

*Generated by Northern Trust from penodic data on 28 Feb 05 C0661 Northern Trust 
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Realized Gain/Loss Detail Page 60 of 88 

Trade' Trade Unit Market Translation Tcgel 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWLoss 

Eqwtie,s 
Common Stock 

Sales 

7/1,04 SOLD 2,700 00 SHARES 07-01-04 AT A PRICE OF -2,70000 25 59 6904035 1798 -48,49671 20,543 64 000 20,54364 
07/07/2004 $25 5911 LESS BROKER COMMISSION OF $54 00 AND 

OTHER CHARGES OF $1 62 STATE STREET BROKERAGE 
Svcs 

Totals for security -7,80000 197,968 35 .140,10161 57,866.74 0.00 67,8N.74 

NUTRACIEUTICAL INTL CORP COM 

7, 1,04 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF $21 92 -2 400 UO 21 92 5260800 25 15 -6035065 -7 .74265 000 -7,74265 
U7,07 2604 NET SSB-CUSTODIAN 
71l,04 SOLD 1,200 00 SHARES 07-01-04 AT A PRICE OF -1,20000 21 45 25 717 43 25 17 -30,17532 -4,45789 000 -4,46789 
07,07/2004 $21 4517 LESS BROKER COMMISSION OF $24 00 AND 

OTHER CHARGES OF $0 61 STATE STREET BROKERAGE 
Svcs 

Totals for security -3,600 00 78,32543 -90,52597 .12,200 .54 0 .00 42.200 .54 

02 MICRO INTL 02 MICRO INTL LTD COM STK 

3,15/04 SOLD 1,600 00 SHARES 03-15-04 AT A PRICE OF -1 60000 15 20 24 24625 1326 -21,13782 3,10843 000 3,10843 
03,'18,'2004 $15 2045 LESS BROKER COMMISSION OF $80 00 AND 

OTHER CHARGES OF $0 95 NORTHERN TRUST 

SECURITIES INC 
X1 7 04 SOLD 1,400 00 SHARES 03-17-04 AT A PRICE OF -1,40000 1556 21 718 05 1325 -18,49559 3 .22246 000 3,222 4* 
031222004 $15 5635 LESS BROKER COMMISSION OF $70 00 AND 

OTHER CHARGES OF $0 85 NORTHERN TRUST 
SECURITIES INC 

3,19 04 SOLD 6,600 00 SHARES 03-19-04 AT A PRICE OF -6 bOO 00 13 50 8898300 1323 -87,19349 1,78951 000 1,70951 
C)3 24 20)4 $13 5028 LESS BROKER COMMISSION OF $132 00 AND 

OTHER CHARGES OF $3 48 WAVE SECURITIES LLC 

Totals for security -9 .60000 134,94730 .126,82690 8,120A0 0.00 8,12DA0 
ODYSSEY HEALTHCARE INC COM 

2 104 SOLD 330 00 SHARES (j2-03-04 AT A PRICE OF $29 1693 -33000 29 17 960891 1548 -509929 4,50962 000 4,50962 
02,06,2UC,4 LESS BROKER COMMISSION OF $16 50 AND OTHER 

CHARGES OF $0 46 KNIGHT SECURITIES L P 
4 16/04 SOLD 900 00 SHARES 04-16-04 AT A PRICE OF $18 917 900 00 1892 1697990 1549 -13,907 15 3,07275 000 3,07275 
04/21,2e04 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 40 SUNTRUST ROBINSON HUMPHREY 
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OMI CORP NEW COM 

7 1 04 SOLD 18 500 00 SHARES 07-01-04 AT A PRICE OF -18 500 00 1196 22087002 469 -86,55741 134,31261 000 134,31261 
-37,07,2004 $11 9592 LESS BROKER COMMISSION OF $370 00 AND 

OTHER CHARGES OF $5 18 STATE STREET BROKERAGE 
Svcs 

Totals for security .18,50000 220,87002 .86,55741 134,312 .61 0 .00 134,312.61 

OMNIVISION TECHNOL INC COM 

1, 1 p 2,14 SOLD 700 00 SHARES 01-16-04 AT A PRICE OF $56 6644 700 00 66 3964922 1735 -12,142 76 27,50646 000 27.50646 
01/22 ;2004 LESS BROKER COMMISSION OF $14 00 AND OTHER 

CHARGES OF $1 86 INSTINET 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reali,:u. GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade, Trade Unit Market Translation Total 
Settle Date Shares~Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaktftoss 

Equine,s 

Common Stock 

Sales 

4130'04 SOLD 500 00 SHARES 04-30-04 AT A PRICE OF: $17 302 500 00 17 30 8 625 7c~ 1550 -7,726 19 a99 60 000 89960 

05,05,'2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 21 LEGG MASON WOOD WALKER, INC 

4,3004 SOLD 600 00 SHARES 04-30-04 AT A PRICE OF $17 2118 -61ju 00 17 21 10 314 83 1547 -9,27143 1,04340 000 1 .D43 40 

05/0512004 LESS BROKER COMMISSION OF $12 00 AND OTHER 
CHARGES OF $0 25 INST(NET 

t)-j'04 SOLD 1,800 00 SHARES 05-03-04 AT A PRICE OF -1,80000 1741 31 299 10 1547 -27,81430 3,48480 000 3,48480 
05,06,2004 $17 4088 LESS BROKER COMMISSION OF $36 00 AND 

OTHER CHARGES OF $0 74 INSTINET 
5A/04 SOLD 1,000 00 SHARES 05-04-04 AT A PRICE OF -1 00000 1870 1867996 1547 -15,45239 3,22757 000 3,22757 
05,0712004 $18 7004 LESS BROKER COMMISSION OF $20 00 AND 

OTHER CHARGES OF $0 44 INSTINET 
5,17'04 SOLD 920 00 SHARES 05-07-04 AT A PRICE OF $17 9228 92000 17 92 16,442 59 1550 14,21620 2,22639 000 2,22639 
05~12!2004 LESS BROKER COMMISSION OF $46 00 AND OTHER 

CHARGES OF $0 39 JEFFERIES & CO, INC 

Totals for security -6,05000 111,95108 -93,48695 18,464.13 0.00 1%4114.13 

OLD DOMINION FGHT LINE INC COM 

7, l,'D4 SOLD 400 00 SHARES 07-01-04 AT A PRICE OF $28 93 -40000 2893 11 57200 2777 -11,10979 46221 000 46221 
07107,2004 NET SSB-CUSTODIAN 
711,04 SOLD 3,900 00 SHARES 07-01-04 AT A PRICE OF $29 029 -390000 29 03 113 132 45 27 79 -108,32047 4,81198 000 4,811980 
07)07,20CA LESS BROKER COMMISSION OF $78 00 AND OTHER 

CHARGES OF $2 65 STATE STREET BROKERAGE SVCS 

Totals for security -4,30000 124,70445 -119,43026 5,274.19 0.00 6,274.19 
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Realized Gain/Loss Detal I rage 6 

Tiade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaUVIAM 

Equities 

Common Stock 

Sales 
5, 1 j, U4 SOLD 600 00 SHARES 05-13-04 AT A PRICE OF $22 9833 -600 00 22 98 13 777 65 868 -5,20404 8,57361 000 8,6M 61 
051 18 2C04 LESS BROKER COMI'ASSION OF $12 00 AND OTHER 

CHARGES OP $0 33 INSTINET 10 
5/14 04 SOLD 400 00 SHARES 05-14-04 AT A PRICE OF $22 5116 400 GO 22 51 8,99642 868 3,46936 5,52706 000 5,52706 
05,19'2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 22 INSTINET 
6 9'04 SOLD 2,100 00 SHARES 06-09-04 AT A PRICE OF -2 10000 18 20 38,16828 868 -18214 14 19,95414 000 19,954 14 
061l 4,2004 $18 1958 LESS BROKER COMMISSION OF $42 00 AND 

OTHER CHARGES OF $0 90 WAVE SECURITIES LLC 
6/21,'04 SOLD 6,500 00 SHARES 06-21-04 AT A PRICE OF $14 989 -6 500 00 1499 97 29622 869 -56,37708 40,91914 000 40,91914 
06,2412004 LESS BROKER COMMISSION OF $130 00 AND OTHER 

CHARGES OF $2 28 WAVE SECURITIES LLC 
Totals for security 40,300 00 1197,887 79 -95,40738 io2,480.41 0.00 IM480.41 

OPEN SOLUTIONS INC COM STK 
7/1,04 SOLD 2,600 00 SHARES 07-01-04 AT A PRICE OF $25 17 -260000 25 17 65442 00 2444 -63,55535 1,88665 000 1,88665 
07,07,2004 NET SSB-CUSTODIAN 
7,1 04 SOLD 1,300 00 SHARES 07-01-04 AT A PRICE OF 1 30000 24 74 32 132 25 2446 -3177768 35457 coo 35457 
07!07~2004 $24 7377 LESS BROKER COMMISSION OF $26 00 AND 

OTHER CHARGES OF $0 76 STATE STREET BROKERAGE 
Svcs 

Totals for security .3,90000 97,57425 -95,33303 2,241 .22 0.00 2,241 .22 
OXFORD INDS INC COM 
T1 04 SOLD 2,200 00 SHARES 07-01-04 AT A PRICE OF -220000 42 70 93 903 70 4536 99 73221 -5,152121511 000 -5,82851 
07,0712~-4 $42 7045 LESS BROKER COMMISSION OF $44 00 AND 

OTHER CHARGES OF $2 20 STATE STREET BROKERAGE 
Svcs 

7 1 u4 SOLD 200 00 SHARES 07-01-04 AT A PRICE OF $42 20 -200 00 4220 8 440 00 4533 -906656 -62656 000 -62656 
07 07,20-A NET SSB-CUSTODIAN 

Totals for security -2,40000 102,34370 .108,79877 .6,455.07 000 4455 .11117 

PACER INTL INC TENN COM 

1 8 04 SOLD 2,300 00 SHARES 01-08-04 AT A PRICE OF -2~300 00 1971 4520828 1846 -4234675 2,86163 000 2.86153 
01,13,20,'4 $19 7067 LESS BROKER COMMISSION OF $115 00 AND 

OTHER CHARGES OF $2 13 WARBURG DILLON READ LLC 
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Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

RealizL-. GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade' Trade Unit Market Translabon Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 

Common Stock 

Sales 

114,,j4 SOLD 1,200 00 SHARES 01-14-04 AT A PRICE OF -1 200 co 1941 23 23582 1846 -22,09396 1,14186 000 1,14186 

01)20,2HA $19 4141 LESS 13ROKER COMMISSION OF $60 00 AND 
OTHER CHARGES OF $1 10 NORTHERN TRUST 
SECURITIES ING 

111604 SOLD 900 00 SHARES 0 1-16-04 AT A PRICE OF $20 0113 -90000 2001 17 964 32 1846 -16,57047 1,39385 000 1,39385 

ul,22 2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 
CHARGES OF $0 85 LEGG MASON WOOD WALKER, ING 

Totals for security -4,40000 86,40842 -81,01118 5,397.24 0.00 5,397.24 

PACKETEER INC COM 

4/22'04 SOLD 1,500 00 SHARES 04-22-04 AT A PRICE OF -1 50000 12 25 1829987 1165 - 1 7,404 05 89682 000 8%82 
04/27,2OG4 $12 2502 LESS BROKER COMMISSION OF $75 00 AND 

OTHER CHARGES OF $0 43 LEGG MASON WOOD 
WALKER, INC 

7,1 04 SOLD 2~400 00 SHARES 07-01-04 AT A PRICE OF $15 835 2,40000 15 64 37955 11 1162 -2784648 10.10863 000 10,10863 
07/0712004 LESS BROKER COMMiSSION OF $48 00 AND OTHER 

CHARGES OF $0 89 STATE STREET BROKERAGE SVCS 
7/1 04 SOLD 4,600 00 SHARES 07-01-04 AT A PRICE OF $15 89 -4 600 00 1589 7309400 1160 5337242 19,72158 000 19,72158 
07,07;2004 NET SSB-CUSTODIAN 

Totals for security -8,50000 129,34898 -98,62295 30,726.03 0.00 30,726f& 

PAREXEL INTL CORP COM mw 

7,1 04 SOLD 8 800 00 SHARES 07-01-04 AT A PRICE OF 8 800 GO 19 51 171530 86 1970 -173,17473 -11,6543 87 000 -1,643 87 
0707,2,3D4 $19 5126 LESS BROKER COMMISSION OF $176 00 AND 

OTHER CHARGES OF $4 02 STATE STREET BROKERAGE 
SVCS 

Totals for security -8,80000 171,53086 -173,17473 .1,643.87 0.00 4,643.87 

PAXAR CORP COM 

7 1,,-14 
SOLD 1,000 00 SHARES 07-01-04 AT A PRICE OF $19 00 -1 00000 19 00 19,000 00 1872 -1872440 27560 000 27560 

C17,07 ,1114 NET SSB-CUSTODIAN 

7, 1,A SOLD 500 00 SHARES 07-01-04 AT A PRICE OF $19 342 -500 00 1934 9 5150 77 1874 9,36220 29857 000 29857 
07 0712004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 23 STATE STREET BROKERAGE SVCS 

Totals for security -1,50000 28,66077 -28,08660 574 .17 0 .00 574.17 
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Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost -Gain/Loss Gain/Loss Gahloss 

Eqmlic,~ 

Common Stock 

Sales 

PEDIATRIX MED GROUP COM 

7, 1,04 SOLD 400 00 SHARES,37-01-04 AT A PRICE OF $69 71 400 00 69 71 27884 00 6138 -24,55308 3,33092 000 3,330 
01 

07'07,2004 NET SSB-CLJSTODIAN 
7,1,04 SOLD 800 00 SHARES 07-01-04 AT A PRICE OF $68 7425 

-8uO Ou 6874 54976 71 61 40 -4 9. 106 16 5,87055 000 5,9M 55 

07 07,2004 ' LESS BROKER COMMISSION OF $16 00 AND OTHER 
CHARGES OF $1 29 STATE STREET BROKERAGE SVCS 

7,1 ~14 SOLD 1,100 00 SHARES 07-01-04 AT A PRICE OF $69 71 1 10000 59 71 76,681 00 61 38 -6752098 9,16002 000 9,16002 

07;07,2004 NET MELLON TRUST OF NEW ENGLAND 

Totals for security -2,30000 159.54171 -141,18022 18,361 .49 0.00 18,361 .49 

PHARMiON CORP COM 

7~1 04 SOLD 1,200 00 SHARES 07-01-04 AT A PRICE OF -1 200 00 5008 60 066 63 2439 -29,25266 30,81397 000 30.81397 

07,07 20b4 $50 0767 LESS BROKER COMMISSION OF $24 00 AND 
OTHER CHARGES OF $1 41 STATE STREET BROKERAGE 
SVCS 

T1 04 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF $52 34 -2 400 00 52 34 125616 00 2438 -58 50533 67,11067 000 67,11067 

G~7'07 2004 NET SSB-CUSTODIAN 

Totals for security .3,60000 185,68263 -87,75799 97,924.64 0.00 97,92464 

1 900 OC, 12 93 24 479 Y7 1748 -33~081 47 -8,60150 000 -8,60150 

*Generated by Northern Trust from penodic data on 28 Feb 05 C0661 Northern Trust 

Realia .- GIL Detail 
011 Jan 04 - 31 Dec 04 

PLEXUS CORP COM 

4,2Z'S'4 SOLD 700 00 SHARES 04-22-04 AT A PRICE OF $16 9684 
04,27'2004 LESS BROKER COMMISSION OF $14 00 AND OTHER 

CHARGES OF $0 28 WAVE SECURITIES LLC 
4,26 34 SOLD 300 00 SHARES 04-26-04 AT A PRICE OF $16 5096 

292004 LESS BROKER COMMISSION OF $15 00 AND OTHER 
CHARGES OF $0 12 JEFFERIES & CO, INC 

4'27 u4 SOLD 1,200 00 SHARES 04-27-04 AT A PRICE OF 
CA 30 2 $116 2852 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $0 46 NORTHERN TRUST 
SECURITIES INC 

6,17 ~A SOLD 1,900 00 SHARES 06-17-04 AT A PRICE OF 
06/222004 $12 9345 LESS BROKER COMMISSION OF $95 00 AND 

OTHER CHARGES OF $0 58 LEHMAN BROTHERS, INC 

700 Uli 16 97 11 86360 1743 12 18791 -32431 0 00 -32430 

300 nO 16 51 4 937 76 1746 -522339 -2a5 63 000 -28563 

1 200 00 16 29 19 481 78 1747 -20,89356 -1,411 78 000 -1,41178 
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* Realized Gainil-oss Detail 

POZEN INC COM 

112,04 SOLD 200 00 SHARES 01 -12-04 AT A PRICE OF $10 5593 -20000 10 56 2 10776 1671 -3,33536 -1 .22760 000 -1,22760 
01,152004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 10 WAVE SECURITIES LLC 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realizt_ GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade~ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Galini"Loss 

Equities 

Common Stock 

Sales 

6,2304 SOLD 1,400 00 SHARES 06-23-04 AT A PRICE OF -1 40000 1256 17 561 04 1744 -24,37582 -6,81478 000 .6,81478 

06/28/2004 $12 5639 LESS BROKER COMMISSION OF $28 00 AND 
OTHER CHARGES OF $0 42 WAVE SECURITIES LLC 10 

7, 1,'04 SOLD 7,700 00 SHARES 07-01-04 AT A PRICE OF -7,70000 12 54 9641406 1744 -134,06703 -37,65297 000 -37,10152 97 

0710712004 $12 5416 LESS 13ROKER COMMISSION OF $154 00 AND 
OTHER CHARGES OF $2 26 S7A7E STREET BROKERAGE 
Svcs 

7, 11A SOLD 900 00 SHARES 07-01-04 AT A PRICE OF $12 30 -90000 12 30 11 070 UO 1741 -15,670 17 -4,60017 000 -4,6DO 17 

07'07,2004 NET SSB-CUSTODIAN 

Totals for security .14,10000 185,80821 -245,49935 -69,691.14 0.00 W,691.14 

POSSIS MED INC COM COM STK 

T1 04 SOLD 5,600 00 SHARES 07-01-04 AT A PRICE OF -5 600 OCII 33 51 187 52560 2707 -151,51875 36,006 85 000 36,00695 

07,07,20D4 $33 5075 LESS BROKER COMMISSION OF $112 00 AND 
OTHER CHARGES OF $4 40 STATE STREET BROKERAGE 
Svcs 

7/ 1'04 SOLD 1,000 00 SHARES 07-01-04 AT A PRICE OF $33 55 1 000 00 33 55 33,549 21 2706 -27 G56 92 6.49229 coo 6,49229 
0707/2004 NET LESS CHARGES OF $0 79 STATE STREET 

BROKERAGE SVCS 
7/1, 04 SOLD 400 00 SHARES 07-01-04 AT A PRICE OF $33 54 40000 33 54 1341600 2706 10,822 77 2,59323 000 2159323 
07'07,2004 NET SSB-CUSTODIAN 

Totals for security -7,00000 234,49081 -189,39844 45,092 .37 0.00 46,09Z.37 

POWER-ONE INC COM 

6 9,04 SOLD 1,7(jO 00 SHARES 06-09-04 AT A PRICE OF $9 9568 -1 70000 996 16841 16 618 -10,45877 6,38239 000 6,38239 
06,14 2004 LESS BROKER COMMISSION OF $85 00 AND OTHER 

CHARGES OF $0 40 NORTHERN TRUST SECURITIES INC 
6,17 04 SOLD 2,600 00 SHARES 06-17-04 AT A PRICE OF $9 6455 -260000 965 24 947 71 618 -15,99577 8,95194 000 9,951014 
Ob'22,2'~04 LESS BROKER COMMISSION OF $130 00 AND OTHER 

CHARGES OF $0 59 LEHMAN BROTHERS, INC 

Totals for security -4,30000 41,78887 -26,45454 15,334.33 0.00 11,334.33 



AGeoun jbarX606569 

ZZCWFON - DUNCAM URST 

260650 

Page 66 of 88 
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Tracle Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss- GwrVLoss 

Eqitilie,~ 

Common Stock 
Sales 

1/14,J4 SOLD 600 00 SHARES Dl-14-04 AT A PRICE OF $10 9588 -600 00 1096 656297 1671 -1000608 -3,44311 000 -3,44311 

01/20 2004 LESS BROKER COMMISSION OF $12 00 AND OTHER 
CHARGES OF $0 31 WAVE SECURITIES LLC 

1,2204 SOLD 600 00 SHARES 01-22-04 AT A PRICE OF $10 215 -600 00 10 22 609871 1676 -10,00608 -3,90737 000 -3,90737 

01,27,2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 29 PIPER, JAFFRAY & HOPWOOD, INC 

I/z6,04 SOLD 2,000 00 SHARES 01-26-04 AT A PRICE OF -2 000 00 1054 20 982 Bl 1676 -33,35358 -12,37077 000 -12,37077 

01,29,2004 $10 5419 LESS BROKER COMMISSION OF $100 00 AND 
OTHER CHARGES OF $0 99 PIPER, JAFFRAY & 
HOPWOOD, INC 

1'27 04 SOLD 3,200 00 SHARES 01-27-04 AT A PRICE OF -3,20000 1206 3842507 1675 -53,36574 -14,94067 000 -14,94067 

C)l 130,2b'04 $12 0584 LESS BROKER COMMISSION OF $160 00 AND 
OTHER CHARGES OF $1 81 PIPER, JAFFRAY & 
HOPWOODINC 

Totals for security .6,60000 74,17732 -110,06684 -35,889.52 0.00 .35,899.52 

PRIMUS TELECOMMUNICATIONS GROUP INC COM 

3,11104 SOLD 2,1 00 00 SHARES 03-01-04 AT A PRICE OF $7 5552 -2 100 00 7 56 15,760 30 883 -18,412 18 -2,65188 000 .2,65199 
03)04'2004 LESS BROKER COMMISSION OF $105 00 AND OTHER 

CHARGES OF $0 62 NORTHERN TRUST SECURITIES INC 
3,2,04 SOLD 1,500 00 SHARES 03-02-04 AT A PRICE OF $7 5395 -150000 7 54 1123380 883 -13,15156 -1,91776 000 -1,9177 
03,05'2~04 LESS BROKER COMMISSION OF $75 00 AND OTHER 

CHARGES OF $0 45 NORTHERN TRUST SECURITIES INC 
j'10 04 SOLD 2.200 00 SHARES 03-10-04 AT A PRICE OF $8 4312 -2,200 0(1 843 1843791 882 -19,28895 -85104 000 -85104 
031 15 2Ou4 LESS BROKER COMMISSION OF $110 00 AND OTHER 

CHARGES OF $0 73 NORTHERN TRUST SECURITIES INC 

SOLD 1,300 00 SHARES 03-16-04 AT A PRICE OF $7 7428 -1 30000 7 74 11-) 039 24 879 -11,39802 -1,35878 000 -1,35878 
03 19,2004 LESS BROKER COMMISSION OF $26 00 AND OTHER 

CHARGES OF $0 40 WAVE SECURITIES LLC 
4,30,04 SOLD 4 300 00 SHARES 04-30-04 AT A PRICE OF $5 8293 430000 583 2489340 883 -37,701 14 -12,80774 000 -12,80774 
05/05/20u4 LESS BROKER COMMISSION OF $172 00 AND OTHER 

CHARGES OF $0 59 MONTGOMERY SECURITIES 
5604 SOLD 2~200 00 SHARES 05-06-04 AT A PRICE OF $5 16 -2,200 00 5 16 11,307 73 880 -19,28896 -7,98123 000 -7,98123 
05 11 2034 LESS BROKER COMMISSION OF $44 00 AND OTHER 

CHARGES OF $0 27 WAVE SECURITIES LLC 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reafizt- GIL Detail 
01 Jan D4 - 31 Dec 04 
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Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss ClakvLoss 

Equines 

Common Stock 

Sales 

5,6;04 SOLD 2,1 00 00 SHARES 05-06-04 AT A PRICE OF $4 7263 2,10000 4 73 984099 884 -18412 18 -8,57119 000 -S,57119 

05/11/2004 LESS BROKER COMMISSION OF $84 00 AND OTHER 
CHARGES OF $0 24 NORTHERN TRUST SECURITIES INC 

5,7,04 SOLD 600 00 SHARES 05-07-04 AT A PRICE OF $5 3133 600 CID 9 31 617590 B80 -5,26062 -2,08472 000 -2,08472 

05,12,2004 LESS BROKER COMMISSION OF $12 00 AND OTHER 
CHARGES OF $0 08 WAVE SECURITIES LLC 

5, Ij 04 SOLD 1,800 00 SHARES 05-10-04 AT A PRICE OF $5 0633 ~1 80(i ub 06 9 077 72 880 -15,78187 -6,70415 000 -4,70415 
05'13,2C,04 LESS BROKER COMMISSION OF $36 00 AND OTHER 

CHARGES OF $0 22 WAVE SECURITIES LLC 
I ~ 11 14 SOLD 1 200 00 SHARES 05-11-04 AT A PRICE OF $5 2907 -1 200 00 b 29 6324 69 880 -10,52125 -4,19656 000 4,19656 
()5,14 2004 LESS BROKER COMMISSION OF $24 00 AND OTHER 

CHARGES OF $0 15 WAVE SECURITIES LLC 
5 1204 SOLD 1 300 00 SHARES 05-12-04 AT A PRICE OF $5 2283 -1 30000 5 23 6 770 63 880 -11 39802 -4,62739 000 -4,62739 
05117i2004 LESS BROKER COMMiSSION OF $26 00 AND OTHER 

CHARGES OF $0 16 IN,\VE SECURITIES LLC 
5;13,04 SOLD 2,300 00 SHARES 05-13-04 AT A PRICE OF $5 3184 2 30(1 00 ',-32 12186 03 880 -20 16573 -7,97970 000 -7,97970 
05118,2004 LESS BROKER COMMISSION OF $46 00 AND OTHER 

CHARGES OF $0 29 WAVE SECURITIES LLC 
5/17,04 SOLD 2,000 00 SHARES 05-17-04 AT A PRICE OF $5 0136 ~2 000 00 Fit 9 987 '36 B so 17~535 41 -7,54805 000 -7,54805 
05 .20/2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 24 INSTINET 

-24,90000 149,035 70 -218,31589 -69,280.19 0.00 -ft280.19 Totals for security 

PRIVATEBANCORP jNC COM 

7, 1'04 SOLD 1,400 00 SHARES 07-01-04 AT A PRICE OF $26 58 -1,400 01~ 2~58 37 ~133 12 27 45 -38,39842 -1,21530 000 .1,21530 
07,07 20u4 LESS BROKER COMMISSION OF $28 00 AND OTHER 

CHARGES OF $0 88 STATE STREET BROKERAGE SVCS 
7'1, C,4 SOLD 2,800 00 SHARES 07-01-04 AT A PRICE OF $26 31 -2,80000 31 73 668 U(i 2743 -76,79683 -3,12883 000 -3,12883 
07,r,7,2004 NET SSB-CUSTODIAN 

Totals for security -4,20000 110,851 12 -115,19525 -4,34413 0.00 A344.13 

PWR INTEGRATIONS INC COM 

1,23 04 SOLD 600 00 SHARES bl -23-04 AT A PRICE OF $30 25 -60000 3t) 25 18 119 15 2361 14,14074 3,97841 000 3,97841 
012812004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 85 FIRST ALBANY CORPORATION 

Northern Trust 

Realize. GIL Detail 
01 Jan 04 - 31 Dec 04 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 



Page 0 of 88 * Realized Gain/Loss Detail 
Tracel Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss G@WLoss 

Epmes 

Common Stock 

Sales 

3 1/04 SOLD 200 00 SHARES 03-01-04 AT A PRICE OF $29 88 -2(jG 00 2988 5 971 76 2358 -4,71358 1,25818 000 1,25818 
03/04,2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 24 WAVE SECURITIES LLC 0 

3 ZC14 SOLD 200 00 SHARES 03-02-04 AT A PRICE OF $29 9652 -200 1-0 2997 598880 2358 -4,71358 1,27522 000 1,77522 
03,05,2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 24 WAVE SECURITIES LLC 
j,3,04 SOLD 800 00 SHARES 03-03-04 AT A PRICE OF $29 3465 800 00 29 35 2346028 2358 -1885433 4,60595 000 4,W5 95 

0308,2004 LESS BROKER COMMISSION OF $16 00 AND OTHER 
CHARGES OF $0 92 WAVE SECURITIES LLC 

4 27 04 SOLD 600 00 SHARES 04-27-04 AT A PRICE OF $27 0753 60000 27 08 16232 79 2359 -14 14074 2,09205 000 2,09205 
04,30,20L14 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 39 WAVE SECURITIES LLC 
4~2bl,04 SOLD 400 00 SHARES 04-28-04 AT A PRICE OF $26 4826 400 U0 26 48 10584 79 2359 9,427 16 1,15763 000 1,15763 
G5,1j3,'2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 25 V%'/-\VE SECURITIES LLC 
o, 1 7,(j4 SOLD 1,100 00 SHARES 06-17-04 AT A PRICE OF -1 100 Ou 24 Uc~ 26 443 q2 2362 -25,924 70 51922 000 51922 
06'22'2004 $24 0905 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 63 NORTHERN TRUST 
SECURITIES INC 

b, 16 04 SOLD 1,000 00 SHARES 06-18-04 AT A PRICE OF $24 455 -1 ON GO ~4 46 24404 42 2362 -23,56791 83651 000 836 51 
06,232004 LESS BROKER COMMiSSION OF $50 00 AND OTHER 

CHARGES OF $0 58 OPPENHEIMER AND CO, INC 
6,18 ~,4 SOLD 1,400 00 SHARES 06-18-04 AT A PRICE OF $24 23 1 40000 24 23 33851 20 2362 -3299507 85613 000 85613 
06/2"' 2004 LESS BROKER COMMISSION OF $70 00 AND OTHER 

CHARGES OF $0 80 F I RST BOSTON CORP 

Totals for security -6,30000 165,05711 -148,47781 16,579 .30 0.00 14,5n.30 
QUICKSILVER RES INC COM 

5,'5/04 SOLD 1,100 00 SHARES 05-05-04 AT A PRICE OF -1,10000 47 79 52 516 61 3701 -40,665 17 11 .85144 000 11,85144 
05 10,2004 $47 7935 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $1 24 BRIDGE,TRADING 
7,1 ~A SOLD 3,400 00 SHARES 07-01-04 AT A PRICE OF -3,40000 34 64 117 71714 1850 -62 &46 17 54,87097 000 54.97097 
U7,08,2004 $34 6435 LESS BROKER COMMISSION OF $68 00 AND 

OTHER CHARGES OF $2 76 STATE STREET BROKERAGE 
Svcs 

Northern Trust *Generated by Northern Trust from petiodic data on 28 Feb 05 C0661 

Reallia. GIL Detail 
01 Jan 04 - 31 Dec 04 
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REMEC INC COM 

4~5,04 SOLD 1, 100 00 SHARES 04-05-04 AT A PRICE OF $7 7525 1 100 CIO 7 75 8483 55 786 -8,596 16 -11261 000 -11261 
L408 20L14 LESS BROKER COMMISSION OF $44 00 AND OTHER 

CHARGES OF $0 20 SMITH BARNEY INC 
4 6 L,4 SOLD 1,300 00 SHARES 04-06-04 AT A PRICE OF $7 7641 -1,30000 7 76 1002809 787 -10,159 10 -13101 000 -131 011 
04,12,2004 LESS BROKER COMMISSION OF $65 00 AND OTHER 

CHARGES OF $0 24 SMITH BARNEY INC 
4'20 04 SOLD 5,900 00 SHARES 04-20-04 AT A PRICE OF $7 3574 -5,900 00 7 36 43 171 64 786 -46 10670 -2,93506 000 -Z935 06 
0423,2004 LESS BROKER COMMISSION OF $236 00 AND OTHER 

CHARGES OF $1 02 JEFFERIES & CO, INC 
4'30,04 SOLD 2,200 00 SHARES 04-30-04 AT A PRICE OF $6 12 -2,200 00 t, 12 1337568 787 -17,19233 -3,81665 000 -181665 
05105,2004 LESS BROKER COMMISSION OF $88 00 AND OTHER 

CHARGES OF $0 32 NEEDHAM & CO 

Northern Trust *Generated by Norlhern Trust from penoft data on 28 Feb 05 C0661 

Realized Gain/Loss Detail I-alp wv 01 go 

Tra,je' Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds cost cost Gain/Loss GainA-oss Gak%doss 

Equilies 

Common Stock 

Sales 

ill 04 SOLD 1,000 00 SHARES 07-01-04 AT A PRICE OF $34 89 -106000 34 89 34 889 18 1848 -18484 17 16,40501 000 16 .40501 
07107,2OU4 NET LESS CHARGES OF $0 82 STATE STREET 

BROKERAGE SVCS 0 

Totals for security -5,50000 205,12293 -121,99551 83,127.42 0.00 93,127.42 

RARE HOSPITALITY (NTL INC COM 
71 1,04 SOLD 2,500 00 SHARES 07-01-04 AT A PRICE OF $24 54 2,500 JO 24 54 61 35000 2599 -6496726 -3,61726 000 -3,61726 
07,07 2004 NET SSB-CUSTODIAN 
7,1 04 SOLD 1,200 00 SHARES 07-01-04 AT A PRICE OF -1 200 ub 24 28 29 107 35 2601 -31 18428 -2,07693 000 -2,07693 
07/07,2004 $24 2767 LESS BROKER COMMISSION OF $24 00 AND 

OTHER CHARGES OF $0 69 STATE STREET BROKERAGE 
SVCS 

Totals for security -3,70000 90,45735 -96,15154 .5,694.19 0.00 4694.19 

RAYOVAC CORP COM 
71l 04 SOLD 2,700 00 SHARES 07-01-04 AT A PRICE OF 270000 27 39 73909 14 2725 -73532 13 37701 coo 37701 
07107/2004 $27 3944 LESS BROKER COMMISSION OF $54 00 AND 

OTHER CHARGES OF $1 74 STATE STREET BROKERAGE 
SVCS 

Totals for security -2,70000 73,909 14 -73,53213 3TT .011 0.00 377 .01 
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Page 70 of 88 + Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GmwAoss 

Equities 

Common Stock 
Sales 
4,3004 SOLD 2,200 00 SHARES 04-30-04 AT A PRICE OF $6 1453 2 200 06 6 15 13 431 34 787 -17 19233 -3,76099 000 ~3,760 99 
0-05 2C04 LESS BROKER COMMISSION OF $88 00 AND OTHER 

CHARGES OF $0 32 NORTHERN TRUST SECURITIES INC is 
5,3,04 SOLD 2,400 00 SHARES 05-03-04 AT A PRICE OF $6 4-473 240000 645 15 425 1 784 -18,75527 -3,33012 000 -3,33012 
L,5/0o,2004 LESS BROKER COMMISSION OF $48 00 AND OTHER 

CHARGES OF $0 37 WAVE SECURITIES LLC 

Totals for security .15,10000 103,91545 -118,00189 .114,011 0.00 %086 .44 

REMINGTON OIL & GAS CORP COM 

1,27,1~4 SOLD 1,100 00 SHARES 01 -27-04 AT A PRICE OF -1,10000 19 37 21 256 39 1789 -1962650 1,62989 000 1,62989 
01/30 2004 $19 3749 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $1 00 SUNGUARD INST 
BROKERAGE 

1,28,'04 SOLD 1,000 00 SHARES 01 -28-04 AT A PRICE OF -100001) 1923 19 17940 1789 -17,84228 1,33712 000 1.33712 
02/02,2004 $19 2303 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 90 SUNGUARD INST 
BROKERAGE 

1,29,'04 SOLD 1,100 00 SHARES 01-29-04 AT A PRICE OF -1 10000 1906 20912 10 1789 -19,62650 1,28560 000 1.28560 
02YO3/2004 $19 0619 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF So 99 NORTHERN TRUST 
SECURITIES INC 

2/1(j~04 SOLD 500 00 SHARES 02-10-04 AT A PRICE OF $19 5824 -500 CC) 1958 9 765 74 1789 -8,921 14 84460 000 844600 
02,13,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 46 SUNGUARD INST BROKERAGE 
2 11 U4 SOLD 600 00 SHARES 02-11-04 AT A PRICE OF $19 6707 600 Do 1967 1177186 1789 -1070537 1,06649 000 1,06649 
02,17 2LIC14 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 56 SLiNGUARD INST BROKERAGE 

Totals for security -4,30000 82,88549 -76,721 79 6,163.70 0.00 6,163.70 

RIGEL PHARMACEUTICALS INC COM NEW STK 
6116,04 SOLD 700 00 SHARES 06-10-04 AT A PRICE OF $16 2067 -7000o 1621 11,30942 1979 -13,80826 -2,49884 000 -2,49884 
CJ6152164 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 27 THOMAS WEISEL PARTNER LLC 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss CWWAOSS 

Equitics 

Common Stock 

Sales 
6,14,04 SOLD 1,100 00 SHARES 06-14-04 AT A PRICE OF 1 100 00 1594 17 481 00 1979 21,698 70 -4,21770 000 -4,21770 

061l 7/2004 $15 9422 LESS BROKER COMMISSION OF $55 00 AND 
OTHER CHARGES OF ~O 42 THOMAS WEISEL PARTNER 
1-1-C 

6 16,04 SOLD 200 00 SHARES J6-16-04 AT A PRICE OF $16 0302 16 03 3 195 96 1979 3,94522 -74926 000 -74926 

06/21,2004 LESS 13ROKER COMMISSION OF $10 00 AND OTHER 
CHARGES OF $0 08 THOMAS WEISEL PARTNER LLC 

6'17,j4 SOLD 300 00 SHARES 06-17-04 AT A PRICE OF $15 7411 -30000 1' , 74 4 707 21 1979 -5,91783 -1,21062 000 -1,21062 

Ob,'22,2004 LESS BROKER COMMISSION OF $15 00 AND OTHER 
CHARGES OF $0 12 THOMAS WEISEL PARTNER LLC 

6,18,04 SOLD 900 00 SHARES 06-18-04 AT A PRICE OF $15 5044 900 00 15 5r) 13 906 63 1979 -17,75348 -3,84485 000 -3,84485 
06,23,'2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 33 THOMAS WEISEL PARTNER LLC 
6 23,J4 SOLD 600 00 SHARES 06-23-04 AT A PRICE OF $15 2302 600 LQ 15 23 9 10790 1979 -11,83566 -2,72776 000 -2,72776 
L)6'28 2(j(14 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 22 FIRST BOSTON CORP 
71, 04 SOLD 1,100 00 SHARES 07-01-04 AT A PRICE OF $14 68 -1 10000 14 68 16,148 CIO 1973 21,69870 -5,55070 000 -6,5W 70 
07,07,2004 NET SSB-CUSTODIAN 
7, 1104 SOLD 500 00 SHARES 07-01-04 AT A PRICE OF $14 728 500 00 14 73 7,153 82 1975 -9,86305 -2,50923 000 -2,50923 
07/07,2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 18 STATE STREET BROKERAGE SVCS 

Totals for security -5,40000 83,211 94 -106,52090 -23,308.96 0.00 .0,308.96 

IRSA SEC INC COM COM USDO 01 

4 30 04 SOLD 400 00 SHARES 04-30-04 AT A PRICE OF $16 3792 -400 CC) 1638 6 543 52 1557 -6,21853 32499 000 32499 
05,'05,2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 16 WAVE SECURITIES LLC 
5,3,04 SOLD 1,100 00 SHARES 05-03-04 AT A PRICE OF -1 100 00 1647 18059 70 1559 -17,10097 95873 000 95873 
05,'06,2004 - $16 4683 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 43 PIPER, JAFFPAY & 
HOPWOODINC 

7'1 34 SOLD 4,900 00 SHARES 07-01-04 AT A PRICE OF $19 66 -4 900 00 1966 96334 00 1555 -76,17705 20,15695 000 20,15695 
U7,07,2104 NET SSB-CUSTODIAN 
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Trade Trade Unit Market Translabon Totel 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gainil'Loss 

Equme,s 

Common Stock 

Sales 
71l,04 SOLD 2 600 00 SHARES 07-01-04 AT A PRICE OF 260000 1988 51 63687 1556 -4042048 11,21639 000 11,21639 
07/07,20U4 $19 8808 LESS BROKER COMMISSION OF $52 00 AND 

OTHER CHARGES OF $1 21 STATE STREET BROKERAGE 
Svcs 

Totals for security -9 .00000 172,57409 -139,91703 32,657 .06 000 32,657 .06 

S FINL GROUP INC COM 

7,1 04 SOLD 1, 100 00 SHARES 07-01-04 AT A PRICE OF $28 30 1 1 00 (~j 30 31 130 (30 2069 -22,757 14 8,37286 000 8,37286 
07'(17,2004 NET SSB-CUSTODIAN 
7.1-A SOLD 1,100 00 SHARES 07-01-04 AT A PRICE OF $28 30 '~B 30 31 130 00 2069 -22,757 14 8,37286 000 8,37286 
L)7,07,2064 NET MELLON TRUST OF NEW ENGLAND 
71,(,4 SOLD 300 00 SHARES 07-01-04 AT A PRICE OF $28 30 -300 ~0 ?8 30 849000 2069 -620649 2,28351 000 2,28351 
C7,,,7 2Lr,4 NET SSB-CUSTODIAN 
7)1 u4 SOLD 1,200 00 SHARES 07-01-04 AT A PRICE OF $28 22 1,200 00 -m 22 3383920 2070 -24,82597 9,01323 000 9,01323 
07,07,2004 LESS BROKER COMMISSION OF $24 00 AND OTHER 

CHARGES OF $0 80 STATE STREET BROKERAGE SVCS 

Totals for security -3,70000 104,58920 -76,54674 28,042 .46 0.00 U,042.46 

SAFENET INC COM 

T 1 04 SOLD 1,400 00 SHARES 07-01-04 AT A PRICE OF -1 400 00 24 38 105 14 3435 48,051 48 -9,%634 000 -9,W 34 
0710712004 $27 2386 LESS BROKER COMMISSION OF $28 00 AND 

OTHER CHARGES OF $0 90 STATE STREET BROKERAGE 
Svcs 

7,'I/(j4 SOLD 2~800 00 SHARES 07-01-04 AT A PRICE OF $26 98 2,80000 2698 75 544 00 3432 -96,10295 -20.55895 000 -2D,558 95 
07 ~,',21104 NET SSB-CUSTODIAN 

Totals for security -4,20000 113,64914 -144,15443 -30,505.29 0.00 -450&29 

SALIX PHARMACEUTICALS LTD COM DE 

7/1'04 SOLD 4,600 00 SHARES 07-01-04 AT A PRICE OF $32 82 -4,600 06 32 82 150972 00 2067 -95,07683 55,89517 000 55,89517 
07,07 2004 NET SSB-CUSTODIAN 
Tl 04 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF' -240000 '42 90 7891303 2068 -4960531 29,30772 000 29,30772 
07,07,2004 $32 9012 LESS BROKER COMMISSION OF $48 00 AND 

OTHER CHARGES OF $1 85 STATE STREET BROKERAGE 
Svcs 

Totals for security -7,00000 229,88503 -144,68214 85,202.89 0.00 %202.89 
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Realized Gain/Loss Detail age 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss ClaintLoss 

Equiticy 

Common Stock 

Sales 

SANFtLIPPO JOHN B & SON INC COM 

5126,04 SOLD 2~200 00 SHARES 05-26-04 AT A PRICE OF $25 625 -2 20,D,-,e 25 63 56263 68 37 17 -81,622 11 -25,35843 000 -25,35840 
06 01 '2004 ' LESS BROKER COMMiSSiON OF $110 00 AND OTHER 

CHARGES OF $1 32 SCHWAB (CHARLES) & CO, INC 
5 28 CA SOLD 600 00 SHARES 05-28-04 AT A PRICE OF $24 8743 60000 '4 87 14894 23 37 18 -22,26058 -7,36635 000 -7,36635 
06/03 2C,64 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 35 SCHWAB (CHARLES) & CO, INC 

Totals for security -2,80000 7115791 -103,88269 32,724.7e 0.00 4&724.78 

SAPIENT CORP COM 

711,G4 SOLD 28,700 00 SHARES 07-01-04 AT A PRICE OF -28,700 Ob 5 7q 165701 29 532 -152 16721 13,&34 08 000 13.53408 
07107/20U4 $5 7937 LESS BROKER COMMISSION OF $574 00 AND 

OTHER CHARGES OF $3 90 STATE STREET BROKERAGE 
Svcs 

Totais for security -28,70000 165,70129 -152,16721 13,534.08 0.00 14534.08 

SELECT COMFORT CORP OC-CAP STK 

7, 1'04 SOLD 3,000 00 SHARES U7-01-04 AT A PRICE OF $28 46 -3,00000 -846 85 38000 2650 79,512 91 5,86709 000 5,86709 
07!07/20U4 NET SSB-CUSTODIAN 
7, l,'04 SOLD 1,600 00 SHARES 07-01-04 AT A PRICE OF $28 21 -1 60000 2F~ 21 45 10294 2652 4240689 2,69605 000 2,696050 
07,'07/2004 LESS BROKER COMMISSION OF $32 00 AND OTHER 

CHARGES OF $1 06 STATE STREET BROKERAGE SVCS 

Totals for security -4,60000 130,48294 -121,91980 8,563.14 0.00 6.563.14 

SHUFFLE MASTER INC COM 

7,1 04 SOLD 1,600 00 SHARES 07-01-04 AT A PRICE OF -1,600,00 06 57 661 68 3234 -5170991 5,9511 77 000 5,95177 
0?11j7,2j04 $36 0594 LESS BROKER COMMISSION OF $32 00 AND 

OTHER CHARGES OF $1 36 STATE STREET BROKERAGE 
Svcs 

7, 1,04 SOLD 3,100 00 SHARES 07-01-04 AT A PRICE OF $35 91 3,10000 ~5 91 ill 321 00 3232 -100,18796 11,13304 000 11,13304 
0 7 07,20 --14 NET SSB-CUSTODIAN 

Totals for security -4,70000 '168,982 68 -151,89787 17,084.81 0.00 17.M.81 
SILICON STORAGE TECH INC COM 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares,'Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GakAoss 

Eqwtie,~ 

Common Stock 
Sales 
5/13,04 SOLD 2,300 00 SHARES 05-13-04 AT A PRICE OF -2,300 Ou 1332 30 59526 910 -2090449 9,690 T7 000 9.6%77 
05/18,2004 $13 3226 LESS BROKER COMMISSION OF $4b 00 AND 

OTHER CHARGES OF ~O 72 WAVE SECURITIES LLC 
7Y 1 04 SOLD 3,200 00 SHARES 07-01-04 AT A PRICE OF $9 7912 200 00 9 79 31 267 10 911 -29,084 51 2,18259 000 2,18259 
07/07,2OU4 LESS BROKER COMPAiSSION OF $64 00 AND OTHER 

CHARGES OF $0 74 STATE STREET BROKERAGE SVCS 
7/ 1'04 SOLD 6,000 00 SHARES 07-01-04 AT A PRICE OF $9 52 -6,000 00 9 52 57 12006 909 -5453345 2,58655 000 2.58655 
07,'07/2004 NET SSB-CUSTODIAN 

Totals for security -11,50000 118,98236 -104,52245 14,459.91 0.00 14459.91 

SOFTBRANOS INC COM 

5,'7/04 SOLD 2,348 00 SHARES 05-07-04 AT A PRICE OF $1 10 -2 348 C,O 1 10 2 535 77 1 15 -2,65324 -11747 000 -11117 47 
05/1212004 LESS BROKER COMM i SSION OF $46 96 AND OTHER 

CHARGES OF $0 07 JEFFERIES & CO , INC 

Totals for security -2,34800 2,53577 -2,65324 -1117 47 0.00 -117.47 

SONICWALL INC COM 

5/26/04 SOLD 3,200 00 SHARES 05-26-04 AT A PRICE OF $7 0917 -3,20000 7 09 22532 90 855 -27,15677 -4,62387 000 -4,62387 
06/0112004 LESS BROKER COMMISSION OF $160 00 AND OTHER 

CHARGES OF $0 54 PACIFIC GROWTH 
5/26,04 SOLD 1, 100 00 SHARES 05-26-04 AT A PRICE OF $7 0889 -1,100 C10 709 7,74260 855 -9,33514 -1,59254 000 -1,59254 
06~01,2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 19 FIRST BOSTON CORP 
5,27104 SOLD 600 00 SHARES 05-27-04 AT A PRICE OF $7 34 -600 GO 7 34 4 39189 851 -5,09189 -70000 000 -70000 
06 02,20C4 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 11 WAVE SECURITIES LLC 
7, 1, 04 SOLD 11,400 00 SHARES 07-01-04 AT A PRICE OF -11,40000 6 43 95 885 43 851 -96,74600 -86057 000 -NO 57 
07,07/2004 $8 4312 LESS BROKER COMMISSION OF $228 00 AND 

OTHER CHARGES OF $2 25 STATE STREET BROKERAGE 
SVCS 

Totals for security -16,30000 130,55282 -138,32980 -7.776 .96 0 .00 .7.77o .98 

SOTHEBYS HILDGS INC CIL A 

7~1., 'A SOLD 6,100 00 SHARES 07-01-04 AT A PRICE OF $16 07 -6,10000 16 07 98,02700 1421 -86,68298 11,34402 000 11 .34402 
07,07/2004 NET SSB-CUSTODIAN 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares,Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWLoss 

Equities 
Common Stock 

Sales 

T1,04 SOLD 400 00 SHARES 07-01-04 AT A PRICE OF $16 07 -400 GO 1607 642800 1421 -568413 74387 000 74387 
07 0712UC4 NET SSB-CLJSTODIAN 
7,1104 SOLD 3,500 00 SHARES 07-01-04 AT A PRICE OF -3 500 Ou 1592 55 o35 74 1423 -49736 13 5,89961 000 6,8W 61 
07107 2004 $15 9163 LESS BROKER COMMISSION OF $71) 00 AND 

OTHER CHARGES OF $1 31 STATE STREET BROKERAGE 
Svcs 

Totals for security .10.00000 160,09074 -142,10324 17,987 .50 0.00 17,96750 

SRA INTL INC CIL A 
1!15'04 SOLD 500 00 SHARES ul-15-04 AT A PRICE OF $40 5925 500 UO 40 59 20 270 30 2631 13 13873 7,13157 000 7,13157 
01,21,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 95 BRIDGE,TRADING 
1,26,04 SOLD 500 00 SHARES 011 -26-04 AT A PRICE OF $39 1405 -500 Go ~cj 14 19 544 33 2631 13,13873 6,40560 000 6,40660 
0 1 /29 2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 92 BPIDGE,TRADING 
1,27 J4 SOLD 400 00 SHARES 0 1 -27-04 AT A PRICE OF $40 739 -400 00 40 74 16 274 83 2631 -10,51098 5,76385 000 5,76385 
01/30,2004 LESS 13ROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 77 BRiDGE,TRADING 
2;3,04 SOLD 910 00 SHARES 02-03-04 AT A PRICE OF $39 6158 -91000 '~9 62 36003 19 2631 -2391248 12,09071 000 IZO90 71 
02,06J2004 LESS BROKER COMMISSION OF $45 50 AND OTHER 

CHARGES OF $1 69 BRIDGE,TRADING 
Totals for secunty .2,31000 92,09265 -60,70092 31,391 .73 0.00 31 .391 .73 

STEIN MART INC COM 
7, V04 SOLD 4,200 00 SHARES 07-01-04 AT A PRICE OF -420000 16 48 09 145 50 1327 -5567986 13 .46564 000 13,46564 
07,07,2004 $16 4836 LESS BROKEP COMMISSION OF $84 00 AND 

OTHER CHARGES OF $1 62 STATE STREET BROKERAGE 
Svcs 

7/1 04 SOLD 7,930 00 SHARES 07-01-04 AT A PRICE OF $16 13 -7,930 00 16 13 12791090 1326 -105,12887 22,78203 000 22,78203 
07'07,2004 NET SSB-CLJSTODIAN 

Totals for security .12,13000 197,05640 .1160,808 73 36,247.67 0.00 36,24T.67 
STERICYCLE INC COM 
1,7,04 SOLD 400 00 SHARES 01 -07-04 AT A PRICE OF $46 1205 -40000 4b12 1843933 30 19 -12,06987 6,36946 000 0"9 46 
01i'1212604 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 87 INSTINET 
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Realizx- GIL Detail 
Di Jan 04 - 31 Dec 04 

Realized GaHVLoss Detail 0- 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss G&Q-oss 

Equities 

Common Stock 

Sales 

7, 1 104 SOLD 400 00 SHARES 07-01-04 AT A PRICE OF $112 0025 40000 112 OU 44 791 95 6049 24,19190 20,60005 000 2D,6W 05 

07~07,2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 
CHARGES OF $1 05 STATE STREET BROKERAGE SVCS 

70,04 SOLD 820 00 SHARES 07-01-04 AT A PRICE OF $111 69 -82000 ill 6~1 911,8580 6048 -49,59340 41,99240 000 41,99240 
07/072004 NET SSB-CUSTODIAN 

Totals for security .1,52000 169,21783 -91,929 23 77,288 .60 0.00 77 .2".60 

SUPPORT SOFT INC 

~ 1 -34 SOLD 2,1 00 00 SHARES 03-01-04 AT A PRICE OF $11 86 2 10000 11 86 2480002 1130 2363833 1,16169 000 1.16169 

03,'04/2004 LESS BROKER COMMISSION OF $105 00 AND OTHER 
CHARGES OF $0 98 FIRST ALBANY CORPORATION 

3~Z,04 SOLD 900 00 SHARES 03-02-04 AT A PRICE OF $11 5613 900 00 11 56 10,359 76 11 31 -10 130 72 22904 000 22904 

03/05;2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 
CHARGES OF $0 41 FIRST ALBANY CORPORATION 

4/704 SOLD 500 00 SHARES 04-07-04 AT A PRICE OF $10 65 500 00 10 65 529987 1131 -5,628 17 -32830 000 -32630 
04,13,2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 13 FIRST ALBANY CORPORATION 
4,8,104 SOLD 500 00 SHARES 04-08-04 AT A PRICE OF $9 9429 500 00 9 94 41)6133 1128 -5 62B IS -66695 0 DO -86685 
04/14/2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 12 WAVE SECURITIES LLC 
4,WG4 SOLD 2,200 00 SHARES 04-08-04 AT A PRICE OF $9 9019 -220000 990 21 673 67 1131 -2476397 -3,09030 000 -3,090 3* 
04,14~2004 LESS BROKER COMMISSION OF $110 00 AND OTHER 

CHARGES OF $0 51 FIRST ALBANY CORPORATION 
4,12j04 SOLD 2,800 00 SHARES 04-12-04 AT A PRICE OF -2,80000 1064 2964066 11 31 -31 51778 -1,8T7 12 000 -1,87712 
04115,20IJ4 $10 6362 LESS BROKER COMMISSION OF $140 00 AND 

OTHER CHARGES OF $0 70 FIRST ALBANY 
CORPORATION 

4,1&54 SOLD 1,100 00 SHARES 04-16-04 AT A PRICE OF $9 6394 -1 100 00 q 64 1054809 1132 -12,38198 -1,83389 000 -1,83389 
04/21/2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 25 WEEDEN & CO 
4,119,04 SOLD 1,100 005HARES 04-19-04 AT A PRICE OF $9 6407 -1,10000 964 10 549 52 1132 -1238199 -1,83247 000 -1,83247 
04/22,2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 25 WEEDEN & CO 
4 20 ~4 SOLD 400 00 SHARES 04-20-04 AT A PRICE OF $11 1096 -40000 11 11 4 423 73 1131 -4 50254 -7881 000 -7881 
04~23'2GI)4 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 11 WFEDEN & CO 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Tradc Trade Unit Market Translation Toftl 
Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GakWLoss 

Equities 
Common Stock 

Sales 

4,20,04 SOLD 500 00 SHARES 04-20-04 AT A PRICE OF: $11 4796 Soo 00 1148 572966 1128 -5,628 17 10149 000 10149 
04/23,2004 - LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 14 WAVE SECURITIES LLC 

Totals for security -12,10000 127,98631 -136,20183 -8,215.52 0.00 4111,215.52 

TEKELEC COM 
J/25,'04 SOLD 1,500 00 SHARES 03-25-04 AT A PRICE OF -1,500 Ou 16 4D 24 526 74 1309 -19577 10 4,949 64 000 4,94964 
03'30 2004 $16 4018 LESS BROKER COMMISSION OF $75 00 AND 

OTHER CHARGES OF $0 96 NORTHERN TRUST 
SECURITIES INC 

3,26,04 SOLD 600 00 SHARES 03-26-04 AT A PRICE OF $16 5061 -60000 16 51 9873 27 1309 -783084 2,04243 000 2.04243 
03~~1,2'JO4 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 39 MONTGOMERY SECURITIES 
5,1804 SOLD 1,100 00 SHARES 05-18-04 AT A PRICE OF 1 100 CO 15 46 1694653 1309 -14,356 54 2,58999 000 Z589 99 
05,21,2004 $15 4563 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 40 LEGG MASON WOOD 
WALKER, INC 

T1 04 SOLD 2,300 00 SHARES 07-01-04 AT A PRICE OF -230000 17 98 41 301 05 1307 -3001822 11,28283 000 1128283 
07/0712004 $17 9774 LESS BROKER COMMISSION OF $46 00 AND 

OTHER CHARGES OF $0 97 STATE STREET BROKERAGE 

7 1,J4 
Svcs 

98372 SOLD 200 00 SHARES 07-01-04 AT A PRICE OF $17 97 -200 00 1797 359400 1305 -261028 98372 000 
07,07,2004 NET SSB-CUSTODIAN 
7,1 104 SOLD 1 . 100 00 SHARES 07-01-04 AT A PRICE OF $17 97 -11,10000 17 97 19 76700 1305 14,35654 5,41046 000 5,41046 
07 07,2OC4 NET SSB-CUSTODIAN 
7,1,04 SOLD 3 000 00 SHARES 07-01-04 AT A PRICE OF $17 97 -3,000 0(1 17 97 53 910 00 1305 -39,15420 14,75580 000 14.75580 
07 C7,2bO4 NET SSB-CUSTODIAN 

Totals for security .9,80000 169,91859 -127,90372 42,014.87 0.00 4ZO14 .87 
TELETECH HLDGS INC COM 
3,9 r)4 SOLD 4 300 00 SHARES 03-09-04 AT A PRICE OF $6 6449 -4 .30000 664 28,39995 1093 -46,701 86 -18,30191 000 -18,30191 
03112,2004 LESS BROKER COMMISSION OF $172 00 AND OTHER 

CHARGES OF $1 12 NORTHERN TRUST SECURITIES INC 
3, 1 TA SOLD 1,300 00 SHARES 03-10-04 AT A PRICE OF $6 7543 -1,30(100 675 8 72824 1093 -14,119 17 -5,39093 000 -5,39093 
03J1 5'2004 LESS BROKER COMMISSION OF $52 00 AND OTHER 

CHARGES OF $0 35 GOLDMAN, SACHS & COMPANY 

Northern Trust *Generated by Northeirn Trust from penodic data on 28 Feb 05 C0661 
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T,ade~ Trade Unit Market Translabon Tc*al 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 

Common Stock 
Sales 

3,10,04 SOLD 2,1 00 00 SHARES 03-10-04 AT A PRICE OF $6 6932 -2,10000 6 69 13 971 17 1093 22,80788 -8,83671 000 -8,83671 
03/15,2004 LESS BROKER COMMISSION OF $84 00 AND OTHER 

CHARGES OF $0 55 ROBERT W BAIRD & CO INC 
3,22;04 SOLD 3,300 00 SHARES 03-22-04 AT A PRICE OF $6 1521 -330000 615 20 169 13 1093 -35,840 96 15,67183 000 -15,67183 
03,25,2004 LESS BROKER COMMISSION OF $132 00 AND OTHER 

CHARGES OF $0 80 NORTHERN TRUST SECURITIES INC 

Totals for security -11,00000 71,26849 -119,46987 -48,201.38 0.00 4001.38 

TELIK INC COM STK 

5,14,04 SOLD 1,100 00 SHARES 05-14-04 AT A PRICE OF $23 02 -1,10000 23 02 2526640 2244 -24634 30 63210 000 63210 
05,'19'2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 60 NORTHERN TRUST SECURITIES INC 
7,1 04 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF $23 46 -2,400 OU 2146 56,25468 2241 53,74757 2,50711 000 2.50711 
07,07,2004 LESS BROKER COMMISSION OF $48 00 AND OTHER 

CHARGES OF $1 32 STATE STREET BROKERAGE SVCS 
7,1104 SOLD 4,500 00 SHARES 07-01-04 AT A PRICE OF $23 55 -4,50000 23 55 10597500 2239 -100,77669 5,19831 000 5,19831 
07/07,'2004 - NET SSB-CUSTODIAN 

Totals for security -8,00000 187,49608 -179,15856 8,337.62 0.00 8,33752 

TETRA TECHNOLOGIES INC DEL COM 

5'5 04 SOLD 700 00 SHARES 05-05-04 AT A PRICE OF $23 3136 -70000 23il 16284 13 1730 -1208604 4,19809 000 4,19809 
05/1 0,'2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 39 NORTHERN TRUST SECURITIES INC 
5,27 64 SOLD 2,900 00 SHARES 05-27-04 AT A PRICE OF -2,900 00 2-,,42 67,778 37 1730 -5007075 17,70762 000 17,70762 
06,02,2004 $23 4224 LESS BROKER COMMISSION OF $145 00 AND 

OTHER CHARGES OF $1 59 NORTHERN TRUST 
SECURITIES INC 

5,28 A SOLD 550 00 SHARES 05-28-04 AT A PRICE OF $23 3645 -55000 23 -36 12,82267 1730 -9,496 18 3,32649 000 3,V6 49 
06,'03,200 1 LESS BROKER COMMISSION OF $27 50 AND OTHER 

CHARGES OF $0 31 NATIONAL FINANCIAL SERVICES 

Totals for security -4,15000 96,88517 -71,65297 25,232-20 0.00 25AN.20 

TRACTOR SUP CO COM 

2,104 SOLD 450 00 SHARES 02-03-04 AT A PRICE OF $41 5874 -45000 41 59 1869095 1490 -6,69468 11,99627 000 1 11,1111116 27 
02106/2c`~4 LESS BROKER COMMISSION OF $22 50 AND OTHER 

CHARGES OF $0 88 KNIGHT SECURITIES L P 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Equities 

Common Stock 

Sales 

3,29,04 SOLD 500 00 SHARES 03-29-04 AT A PRICE OF $39 124 -50000 39 12 19 536 23 1490 7,43853 12,09770 000 IIZ097 70 

04, 01 J2004 LESS 13ROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 77 SMITH BARNEY INC 

3'30 (34 SOLD 20D 00 SHARES 03-30-04 AT A PRICE OF $38 8253 -200 00 '38 83 7 754 75 1490 -2,97541 4,77934 000 4,779 34 

04,02,2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 
CHARGES OF $0 31 SMITH BARNEY INC 

4 804 SOLD 700 00 SHARES 134-08-04 AT A PRICE OF $36 4961 700 00 38 50 26qll 63 1490 -10,41394 '16,497 69 000 16,49769 

0404,2004 LESS 13ROKER COMMISSION OF $35 00 AND OTHER 
CHARGES OF $0 64 SCHWAB (CHARLES) & CO, INC 

7 1 u4 SOLD 700 00 SHARES 07-01-04 AT A PRICE OF $41 1771 -700 00 41 18 2880929 1488 -10,41394 18,39535 000 18,39535 

07107121,04 LESS BROKER COMMISSION OF $14 00 AND OTHER 
CHARGES OF $0 68 STATE STREET BROKERAGE SVCS 

7,1 L14 SOLD 1,490 00 SHARES 07-01-04 AT A PRICE OF $40 74 -1 490 CC) 4u 74 60 70260 1488 -22 16683 38,53577 000 38,635 77 

07 '137/2004 NET SSB-CUSTODIAN 

Totals for security -4,04000 162,40545 -60,10333 102,302.12 0.00 111112.302A2 

TIRANSACTION SYS ARCHITECTS INC CL A 

7,1 04 SOLD 4~400 00 SHARES 07-01-04 AT A PRICE OF -4,40000 2G 87 91 738 73 1732 -76,12093 15,61780 000 15,61780 
07,07,'2004 ~ $20 8702 LESS BROKER COMMISSION OF $88 00 AND 

OTHER CHARGES OF $2 15 STATE STREET BROKERAGE 
SVCS 

Totals for security -4,40000 91,73873 -76,12093 15,617 .80 0.00 ISA17.80 

TRANSMETA CORP DEL COM 

4 26,U4 SOLD 5,400 00 SHARES 04-26-04 AT A PRICE OF $3 1014 -540000 3 10 16,585 16 398 -21,29748 -4,71232 000 4,71232 
04'29 201A LESS BROKER COMMISSION OF $162 00 AND OTHER 

CHARGES OF $0 40 DOMINION SECURITIES CORP LTD 
4,27,04 SOLD 4,300 00 SHARES 04-27-04 AT A PRICE OF $2 9858 -4,30000 2 99 12,70963 398 -16,95911 -4,24948 000 -4,24948 
64,'30,2004 LESS BROKER COMMISSION OF $129 00 AND OTHER 

CHARGES OF $0 31 BURNS FRY INC 
4 28 24 SOLD 4,400 00 SHARES 04-28-04 AT A PRICE OF $2 6315 -4,40000 2 63 11,44632 399 -17,35351 -5,90719 000 -6,00719 
05103;2304 LESS BROKER COMMISSION OF $132 00 AND OTHER 

CHARGES OF $028 JEFFERIES& 00 INC 
4,21,A SOLD 500 00 SHARES 04-29-04 AT A PRICE OF $2 7461 -50000 '5 1,36301 397 -197199 -60898 000 -00898 
05,04~2004 LESS 13ROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 04 INSTINET 

Northern Trust *Generated by Northem Trust from petiodic data on 28 Feb 05 00661 
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Trade/ Trade Unit Market Translation Totel 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakVLoss 

Equnies 

Common Stock 

Sales 

4/30/04 SOLD 3,300 00 SHARES 04-30-04 AT A PRICE OF $2 6993 -3 '300 00 2 70 880848 399 -13015 13 -4,20665 000 -4,20665 

05/0512004 LESS BROKER COMMiSSION OF $99 00 AND OTHER 
CHARGES OF $0 21 JEFFERIES & CO INC 

5,304 SOLD 1,100 00 SHARES 05-03-04 AT A PRICE OF $2 83 -1 100 00 283 309092 397 -4 33838 -1,24746 000 -1,24746 

05/06/2004 LESS BROKER COMMISSION OF $22 00 AND OTHER 
CHARGES OF $0 08 INSTINET 

5:4,04 SOLD 500 00 SHARES 05-04-04 AT A PRICE OF $2 93 -5UU CIO 21,3 1 45496 397 -1,97199 -51703 000 -51703 

05,07,2004 LESS BROKER COMMISSION OF $10 00 AND OTHER 
CHARGES OF $0 04 INSTINET 

5,5'1)4 SOLD 4,800 00 SHARES 05-05-04 AT A PRICE OF $2 701 -4,80000 2 70 12o2O49 399 -18,93109 -6,11060 000 -6,11060 
0511Q,ZCQ4 LESS BROKER COMMISSION OF $144 00 AND OTHER 

CHARGES OF $0 31 BURNS FRY INC 

Totals for security -24,30000 68,27897 -95,83868 -27,559.71 0.00 47,%9.71 

TTM TECHNOLOGIES INC COM 

711/04 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF 2,40000 Ir, 60 2539932 1455 -34 13550 59 -9,451 27 000 -9,46127 

07107~2004 $10 6033 LESS BROKER COMMISSION OF $48 00 AND 
OTHER CHARGES OF $0 60 STATE STREET BROKERAGE 
Svcs 

7,1'04 SOLD 4,500 00 SHARES 07-01-04 AT A PRICE OF $10 50 -4,50000 1050 4725000 14 52 -65,34486 -18,09486 000 -18.0%86 
CTC7,21,C4 NET SSB-CUSTODIAN 

Totals for security -6,90000 72,64932 -100,19545 -27,U&13 0.00 V,8;4&13 

TUESDAY MORNING CORP COM NEW MIN US8990355054 

4,8,04 SOLD 200 00 SHARES 04-08-04 AT A PRICE OF $33 8445 -200 00 3'1 84 6 764 74 2347 -4,69155 2,07319 000 2,07319 
04,14/2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 16 WAVE SECURITIES LLC 
4/13 r~4 SOLD 900 00 SHARES 04-13-04 AT A PRICE OF $30 9071 -90000 30 91 27 770 73 2350 -21,11199 6,65874 000 6,0%74 
04 .16,2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 66 FIRST ALBANY CORPORATION 
71l 04 SOLD 1 .900 00 SHARES 07-01-04 AT A PRICE OF $29 DO -1,90000 2900 55 10000 2346 -44,56977 10,53023 000 10.53023 
07,07 2004 NET SSB-CUSTODIAN 
7 1,04 SOLD 900 00 SHARES 07-01-04 AT A PRICE OF $28 7656 -900 00 21 77 25,87043 2347 -21,11199 4,75844 000 4,75844 
07,'07,2004 LESS BROKER COMMISSION OF $18 00 AND OTHER 

CHARGES OF $0 61 STATE STREET BROKERAGE SVCS 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Pirce Proceeds Cost Cost Gain/Loss Gain/Loss Galivi'Loss 

Equilies 

Common Stock 

Sales 

0.00 24020.60 

000 33,71325 

~3,900 00 115,50590 -91,48530 24,020.60 

1 900 30 ~9 47 74 953 24 21 12 -41 23999 33,71325 

-30000 1 60 9,48000 2342 -7,02639 2,45361 000 2,45361 

-5,80000 183,281 98 -135,84347 47,438 .61 0 .00 47,438.51 

*Generated by Northem Trust from penodic data on 28 Feb 05 00661 Northern Trust 

Totals for security 

UCBH HLDGS INC COM 

7,1 A SOLD 1,900 00 SHARES 07-01-04 AT A PRICE OF $39 47 
07,'07/2004 LESS BROKER COMMISSION OF $38 00 AND OTHER 

CHARGES OF $1 76 STATE STREET BROKERAGE SVCS 
7/1 04 SOLD 1,100 00 SHARES 07-01-04 AT A PRICE OF $39 20 
07~07,2004 NET SSB-CUSTODIAN 
7 ; 1 104 SOLD 2,600 00 SHARES 07-01-04 AT A PRICE OF $39 20 
OT07i2OU4 NET MELLON TRUST OF NEW ENGLAND 
T1 04 SOLD 100 00 SHARES07-01-04 AT A PRICE OF $39 20 
07,07/2034 NET SSB-CUSTODIAN 

Totals for security 

ULTRALIFE BATTERIES INC 

711)04 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF 
07,'07,'2004 ' $19 2288 LESS BROKER COMMISSION OF $48 00 AND 

OTHER CHARGES OF $1 08 STATE STREET BROKERAGE 
SVCS 

7,1'04 SOLD 4,500 00 SHARES 07-01-04 AT A PRICE OF $19 15 
07,'07/2004 NET SSB-CUSTODIAN 

Totals for security 

UNIT CORP COM 

T1,04 SOLD 5,500 00 SHARES 07-01-04 AT A PRICE OF 
07,07,2004 $31 6211 LESS BROKER COMMISSION OF $110 00 AND 

OTHER CHARGES OF $4 07 STATE STREET BROKERAGE 
SVCS 

71 04 SOLD 300 00 SHARES 07-01-04 AT A PRICE OF $31 60 
07,07 2~~L,4 NET SSB-CUSTODIAN 

Totals for security 

UTD NAT FOODS INC COM 

1 100 00 -ig 20 43 12000 21 71 -23,87578 19,24422 000 19.24422 

-260000 39 20 101 92000 21 71 -5643366 45,48634 000 45,48634 

-10000 3920 3 920 00 21 71 -2 17053 1,74947 000 1,74947 

.5,70000 223,91324 -123,71996 100,193.28 0.00 11111111,193.28 

-240000 1923 46 100 04 2209 -5296090 -6,86086 000 -6'mo 86 

-4,500 uO Iq 15 86 17500 2207 -99301 70 -13,12670 000 -13,12670 

0 
-6,90000 132,27504 -152,26260 .19,987.56 0.00 4%W7.56 

-5,50060 31 62 173,801 98 2344 -128,81708 44,98490 000 44,W4 90 
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Trade Trade Unit Market Translation Total 

Settle Date SharesiPar Price Proceeds Cost cost Gain/Loss Gain/Loss GdrdLoss 

Equitiev 

Common Stock 

Sales 
711'(-14 SOLD 2,300 00 SHARES 07-01-04 AT A PRICE OF -2 300oO 2848 65453 47 1317 -30,27846 35,17501 000 35,17501 

07,07,2004 $28 4787 LESS BROKER COMMISSION OF $46 00 AND 
OTHER CHARGES OF $1 54 STATE STREET BROKERAGE 
Svcs 

7, 1'04 SOLD 4,300 00 SHARES 07-01-04 AT A PRICE OF $28 72 -4 300 V, 2~, 72 12349oOO 1316 -5660755 66,BaB 45 000 66,88845 
07 07 23',)4 NET SSB-CLSTODIAN 

Totals for security -6,60000 188,94947 -86,88601 102,063.46 0.00 104063.46 

VALUIECLICK INC COM STIK ISIN#US92046N1028 

7,1,04 SOLD 11,300 00 SHARES 07-01-04 AT A PRICE OF -1 1,J00 00 11 94 134 704 14 825 -9304059 41,66355 000 41,06355 
07,07,2004 - $11 941 LESS BROKER COMMISSION OF $226 00 AND 

OTHER CHARGES OF $3 16 STATE STREET BROKERAGE 
Svcs 

7)1)04 SOLD 10,900 00 SHARES 07-01-04 AT A PRICE OF $11 94 -10,90000 1194 130 146 00 823 89747 12 40,39888 000 40,39688 
07/0T2004 NET SSB-CUSTODIAN 

Totals for security -22,20000 264,85014 -182,78771 82,062 .43 0.00 0&062.43 

VCA ANTECH INC COM STK 

,3~18,04 SOLD 200 00 SHARES 03-18-04 AT A PRICE OF $36 00 -200 CO 16 00 7 195 71 1532 -3,06265 4,13306 000 4,13306 
03/23'2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 29 WAVE SECURITIES LLC 
SOLD 200 00 SHARES 03-19-04 AT A PRICE OF $36 00 -200 60 3n 00 7195 71 1532 3,06265 4,13306 000 4.13306 

03,24,2004 LESS BROKER COMMISSION OF $4 00 AND OTHER 
CHARGES OF $0 29 WAVE SECURITIES LLC 

3'22, 04 SOLD 400 00 SHARES 03-22-04 AT A PRICE OF $36 1434 -40000 36 14 14 44879 1532 -6 12530 8,32349 000 8.32349 
C,3,25'21L,4 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 57 WAVE SECURITIES LLC 
T1,04 SOLD 5,300 00 SHARES 07-01-04 AT A PRICE OF -5,30000 4505 23865818 1532 -81,16022 157,49796 000 157,497 96 
07,07,2004 $45 0509 LESS BROKER COMMISSION OF: $106 00 AND 

OTHER CHARGES OF $5 59 STATE STREET BROKERAGE 
Svcs 

-30000 4f 05 1351500 1531 -459397 8,92103 000 9.92103 -1 04 SOLD 300 00 SHARES 07-01-04 AT A PRICE OF $45 05 
07,07 2004 NET SSB-CUSTODIAN 

Totals for security -6,40000 281,01339 -98,00479 183,003.60 0.00 183PO-60 

VENTANA MED SYS INC COM 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gahl-oss 

Equities 

Common Stock 

Sales 

T'l, 04 SOLD 900 00 SHARES 07-01-04 AT A PRICE OF $46 98 -900 00 4698 42,281 01 41 29 -37,161 42 5.11959 000 5,11959 
07,0712004 NET LESS CHARGES OF $0 99 STATE STREET 

BROKERAGE SVCS 
7,1 04 SOLD 2,200 00 SHARES 07-01-04 AT A PRICE OF -2,200 00 46 89 103 113 56 4131 90,83904 12,27452 000 12.V4 52 
07107i2oJ4 $46 8909 LESS BROKER COMMISSION OF $44 00 AND 

OTHER CHARGES OF $2 42 STATE STREET BROKERAGE 
SVCS 

Totals for security -3,10000 145,39457 -128,00046 17,394.11 0.00 17,39411 

VISTACARE INC CL A COM 

5,17/04 SOLD 2, 1 00 00 SHARES 05-07-04 AT A PRICE OF -2,1 00 00 2n 25 42491 45 2257 -47,34787 -4,85642 000 -4 .86642 
05,12,2004 ' $20 2545 LESS BROKER COMMISSION OF $42 00 AND 

OTHER CHARGES OF $1 00 WAVE SECURITIES Ll 
504104 SOLD 2,200 00 SHARES D5-14-04 AT A PRICE OF -2,200 00 17 77 38992 32 2261 -49,60254 10,61022 000 A 0A10 22 
05,192004 $17 7742 LESS BROKER COMMISSION OF $110 00 AND 

OTHER CHARGES OF $0 92 NORTHERN TRUST 
SECURITIES INC 

Totals for security -4,30000 81,48377 .96,95041 .1 5,46&64 0.00 -ISA66.64 

WABASH NATIL CORP COM 

5/5,04 SOLD 1,300 00 SHARES 05-05-04 AT A PRICE OF -1,30000 2,27 32,783 02 1504 -19,50836 13,27466 000 13.27466 
05,102004 $25 2683 LESS BROKER COMMISSION OF $65 00 AND 

OTHER CHARGES OF $0 77 MORGAN,KEEGAN & CO . INC 
51104 SOLD 500 00 SHARES 05-11-04 AT A PRICE OF $23 7207 -500 00 2, 72 11,83507 1504 -7,50322 4,33185 000 4,33185 
05,14'2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 28 SCOTT STRINGFELLOW 
INVESTMENTS 

-12 t -900 (jo 2282 2049350 1504 13,50579 6,98771 000 6.96771 
, -14 SOLD 900 00 SHARES 05-12-04 AT A PRICE OF $22 8211 
ub/17,2w4 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 49 WEEDEN & CO 
6,23 04 SOLD 600 00 SHARES 36-23-04 AT A PRICE OF $26 9179 -60000 2692 16 13B 36 1502 -9,00386 7,13450 000 7,13450 
06'28,20--)4 LESS BROKER COMMISSION OF $12 00 AND OTHER 

CHARGES OF $0 38 WAVE SECURITIES LLC 
71u4 SOLD 2,100 00 SHARES 07-01-04 AT A PRICE OF $26 97 -2,100 Ou 26,j7 5659367 1502 -31,51351 25,08016 000 25,06016 
07,071,0J4 LESS 13ROKER COMMISSION OF $42 00 AND OTHER 

CHARGES OF $1 33 STATE STREET BROKERAGE SVCS 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 



Account bar AInGS60 

ZZCWr-DN - MINCAMSIMT 

20865M 

Page 85 of 88 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Daie Shares/Par Price Proceeds Cost Cost Gain/Low Gain/Loss GairtillLoss 

Equme5 

Common Stock 

Sales 

7,1,'04 SOLD 300 00 SHARES 07-01-04 AT A PRICE OF $27 00 -300 60 27 C30 8 1GO 00 1501 -450193 3,59807 000 3AW 07 
J7,107,2D04 NET SSB-CUSTODIAN 
7M 04 SOLD 3,600 00 SHARES 07-01-04 AT A PRICE OF $27 00 -3,6000(,, 27 00 97 200 00 1501 -54,023 16 43,17684 000 43.176 114 
07,0712004 NET SSB-CUSTODIAN 

Totals for security -9,30000 243,14362 -139 .55983 103,583.79 0.00 IN03.79 

WHITING PETE CORP NEW COM STK 

7,1,LA SOLD 1,700 00 SHARES 07-01-04 AT A PRICE OF $24 94 -1 7,)C, f,O --4 94 42 39800 2525 -42,93263 -53463 000 -63463 
07'07 2004 NET SSB-CUSTODIAN 
71 /04 SOLD 900 00 SHARES 07-01-04 AT A PRICE OF $24 9644 -900 00 24,j6 22,449 43 2528 -2272904 -27961 000 -27961 
07,07,2004 LESS BROKER COMMISSION OF $18 00 AND OTHER 

CHARGES OF $0 53 STATE STREET BROKERAGE SVCS 

Totals for security -2,60000 64,84743 -65,66167 -814 .24 0.00 414.24 

WIRELESS FACS INC COM 

1/8/04 SOLO 900 00 SHARES 01-08-04 AT A PRICE OF $17 5799 -90000 17 58 15,776 16 1215 -10,90166 4,87450 000 4X74 50 
01/13/2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 75 GOLDMAN. SACHS & COMPANY 
112/04 SOLD 300 00 SHARES 01-12-04 AT A PRICE OF $17 7848 -3uO 00 17 78 5320 19 1215 -3,63389 1,6N 30 000 1,68630 
01)15/2004 LESS BROKER COMK41SSION OF $15 00 AND OTHER 

CHARGES OF $0 25 GOLDMAN, SACHS & COMPANY 
1,22104 SOLD 1,000 00 SHARES 01-22-04 AT A PRICE OF -1,00000 11; 12 15 072 79 12 15 -12,11296 2,95983 000 2,95983 
0 1127,'2004 $15 1235 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 71 NORTHERN TRUST 
SECURITIES INC 

,2,304 SOLD 1,100 00 SHARES 02-03-04 AT A PRICE OF $14 22 -1 . 101) CIL) 14,~2 15 5,3626 Q 16 -13,32426 2,26200 000 2A2 00 
L)2,06,,2004 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 74 NORTHERN TRUST SECURITIES INC 
2 Iq C4 SOLD 1 100 00 SHARES 02-19-04 AT A PRICE OF $16 05 -1,10000 it J5 17,632 17 1213 -13,32425 4,30792 000 4,30792 
i,,2 24 20,34 LESS BROKER COMMISSION OF $22 00 AND OTHER 

CHARGES OF $0 33 INSTINET 
2j2O,,-4 SOLD 1,800 00 SHARES 02-20-04 AT A PRICE OF -1,800 OC, 1-187 2487447 1216 -21 80333 3,071 14 000 3,071 14 
02,25,2004 $13 8698 LESS BROKER COMMISSION OF $90 00 AND 

OTHER CHARGES OF $1 17 NATIONAL FINANCIAL 
SERVICES 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 OLV61 
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01 Jan 04 - 31 Dec 04 
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Realized Gain/Loss Detail Page 86 of 88 

Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gakul.= 

Equilic,s 

Common Stock 

Sales 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Totals for security 

WMS INDS INC COM 

7/1 04 SOLD 2,400 00 SHARES 07-01-04 AT A PRICE OF $29 56 
07 07,2OG4 NET SSB-CUSTODIAN 

7,1 04 SOLD 1,300 00 SHARES 07-01-04 AT A PRICE OF 
07,07/2004 ' $29 4315 LESS BROKER COMMISSION OF $26 00 AND 

OTHER CHARGES OF $0 90 STATE STREET BROKERAGE 
Svcs 

71/04 SOLD 200 00 SHARES 07-01-04 AT A PRICE OF $29 56 
07,07,2004 NET SSB-CUSTODIAN 

Totals for security 

WRIGHT MED GROUP INC COM 

7,'1/04 SOLD 2,600 00 SHARES 07-01-04 AT A PRICE OF $35 40 
07/07,2004 NET SSB-CUSTODIAN 
711 /04 SOLD 1,400 00 SHARES 07-01-04 AT A PRICE OF 
07,'07~2004 $35 5029 LESS BROKER COMMISSION OF $28 00 AND 

OTHER CHARGES OF $1 17 STATE STREET BROKERAGE 
Svcs 

Totals for SeCUT)ty 

Summary of Salas for Common Stock 

Total Common Stock 

-6,20000 94,26204 -75,10035 19,16169 0 .00 10,161.69 

-2,40000 2056 7094400 2994 71 84542 -90142 000 -90142 

-1,3oO 00 21) 43 38234 05 2996 -38,91627 -68222 000 -M 22 

-20000 29 56 591200 2994 -5987 12 -7512 000 -7512 

-3,90000 115,09005 -116,74381 -1,656.76 0.00 .14M.76 

-2,60000 35 40 92,04000 3404 88,51160 3,52840 000 3,52840 

1,400 CIO 'is 50 4967489 3406 -47660 10 2 .01479 000 2,01479 

-4,00000 141,71489 -136,17170 5,543-19 0.00 SA43.119 

-1,393,743 33 25,430,077 73 -21,657,629 97 3,772,"7.76 0 .00 3,772A47.76 

-1,391,395 33 25,436,126 18 -21,654,976 73 3,778,496 .21 0 .00 3,781,149 .45 



Page 87 of 88 * Realized Gain/Loss Detail 

0 
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Realizu. GIL Detail 
01 Jan 04 - 31 Dec 04 

Accotmt cer21106589 

ZZCWFDN - DU14CAN44LJRST 

2W8569 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares,Par Price - Proceeds Cost--- Cost Gain/Loss Gain/Loss GeWAAss 

Total Equities -1,391,395 33 25,436,126 18 -21,654,976 73 3,778,496.21 0.00 3,781,149.45 

0 



Northern Trust 'Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realizea GIL Detail 
01 Jan 04 - 31 Doc 04 

Realized Gainfl-oss Detail 
PaKp I of 3 

Trade/ Trade Unit Market Translation T0111011 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gawililloss 

Equities 

Common Stock 

Other Gain/Loss 

CIF DFA US SMALL CAP SER 

12120104 TO REFLECT A REALIZED GAIN FOR THE PERIOD ENDING 0 03 100 1661 16038 000 000 !661,16038 000 1,661,160 38 

01/03/2005 1212012004 
12123104 TO REFLECT A REALIZED GAIN FOR THE PERIOD ENDING 000 1 ~0 327 C131, ~9 DO 000 327,081 19 000 327,001 19 

01)0312005 12/20/2004 

Totals for secunty 000 1,988,241 57 Goo 1,988,241 .57 0.00 1,98cmIA7 

Summary of Other Gafn/Loss for Common Stock coo 1,988,241 57 0.00 1,988,241 .57 0.00 11,M.30.67 

Sales 

CIF DFA US SMALL CAP SER 

7122104 CF DFA US 6-10 SMALL CO SER SOLD 359,453 63 -35945363 1391 5 000 000 00 1170 -4 204 016 71 795,98329 000 796,98329 
0810412004 1 SHARES ON 07122/2004 AT A PRICE OF 13 910000 
10/21f'34 SOLD 68,493 15 SHARES ON 1012112004 AT A PRICE OF -68493 15 1460 i 13013 "111, Gs 11 70 -801 34368 198,65632 000 196,6W 32 
11101)2004 1 14600000 

Totals for secunty -427,94678 6,000,000 00 -5,005,360 39 994,639 611 0.00 9"AwAi 

Summary of Sales for Common Stock -427,94678 6,000,000 00 -5,005,360 39 994,639.61 0.00 9%dw.64 

Total Common Stock -427,94678 7,988,241 57 -5,005,360 39 2,982,881.18 0.00 2,982,111181 .18 



Page 2 of 3 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation TOM 

-Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GawA.O" 

-427,94678 7,988,241 57 -5,005,360 39 2,982,881 .18 0.00 2,99ZM .1 8 

0 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Realizeu GIL Detail 
01 Jan 04 - 31 Doe 04 CWFC*-=%I5WAAAO5~#OtE 

Total Equities 

0 



Page 3 of 3 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translabon Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss-- Gain/Loss GaffVLOSS 

Total for 2606666 -427,9".78 7,988,24167 -6,006,360.39 2,982,881.43 GAG 

Grand Total -427,946 .78 7,988,241 .67 -6,GD6,360.39 2,982,881.ig 
61" ZXPOPI 

0 
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Realizea GIL Detail 
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ZZCWFDN - DUNCAN44URST 
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Realizx . - GIT Detail 
01 Jan 04 - 31 Dec 04 

Realized Gain/Loss Detail Page SO of 88 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWAm 

Total for 2606569 -1,391,395 33 25,436,126 18 -21,654,976 .73 3,778,496.21 0.00 3,7911.WAS 

Grand Total -1 .391,395 33 25,436,126 18 -21,654,976 .73 3,778,496.21 0.00 3,781,i"A5 

0 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 00661 
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AccoulatiW. A,21111019 

'CWlPDWMAX4WCAWAL-M6W8L 

Pagel 036 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Tool 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakAces 

Equilies 

Common Stock 

Sales 

#REORG/ORBITZ INC CASH MERGER EFF 11112104 

7/20104 SOLD 1,900 00 SHARES 07-20-04 AT A PRICE OF -1 90000 1904 36 18446 2131 -40487 13 -4,30267 0 w -4,30267 
07/23/2004 1 $19 0449 NET LESS CHARGES OF $0 85 PACIFIC CREST 

SECURITIES 
7121104 SOLD 2,400 00 SHARES 07-21-04 AT A PRICE OF -240000 19 21 43 703 45 2131 -51 14163 -7,43818 000 -7,43018 
07126/2004 1 $18 2102 NET LESS CHARGES OF $1 03 PACIFIC CREST 

SECURITIES 
813104 SOLD 2,300 00 SHARES 08-03-04 AT A PRICE OF -230000 1664 38-18099 2131 -49010 73 -1072974 000 -10,7n74 
08/06/2004 $16 6443 NET LESS CHARGES OF $0 90 ADAMS, 

HARKNESS& HILL INC 
8/,5/04 SOLD 1,000 00 SHARES 08-05-04 AT A PRICE OF -1 000 00 1-13 17, 1--6 29 21 31 -21 30901 -418272 000 -4,10272 
08/1012004 1 $17 1267 NET LESS CHARGES OF $0 41 BURNS FRY INC 
9113/04 SOLD 600 00 SHARES 09-13-04 AT A PRICE OF $20 1164 -600 00 1206955 2131 -12 785 41 -71586 000 -71586 
0911612004 NET LESS CHARGES OF $0 29 PACIFIC CREST SECURITIES 
9J14104 SOLD 1,000 00 SHARES 09-14-04 AT A PRICE OF -1 000 0C 2C 080 63 '1 31 21 30901 1,22838 000 -1,22638 
0911712004 1 $20 0811 NET LESS CHARGES OF $0 47 PACIFIC CREST 

SECURITIES 
9/15/04 SOLD 400 00 SHARES 09-15-04 AT A PRICE OF $20 0001 -400 00 2- DO - 999 8~ 21 31 -852361 -52376 000 -W 76 
09/2012004 NET LESS CHARGES OF $0 19 PACIFIC CREST SECURITIES 
9/29/04 SOLD 7,400 00 SHARES 09-29-04 AT A PRICE OF -7400 00 _-12 200681 08 2131 -15768671 4299437 000 42,99437 
1010412004 S27 1197 NET LESS CHARGES OF $4 70 PACIFIC CREST 

SECURITIES 
10/4~04 SOLD 1,000 00 SHARES 10-04-04 AT A PRICE OF $27 28 .1 000 00 28 27 '49 36 2133 -21 30901 594035 000 5,94035 
1010712004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 64 HARBORSIDE SECURITIES 
10,4/04 SOLD 500 00 SHARES 10-04-04 AT A PRICE OF $27 2368 -500 00 24 '3 618 08 2131 -10654 51 296357 000 2,96357 
10;0712004 1 NET LESS CHARGES OF $0 32 PACIFIC CREST SECURITIES 

Totals for security .18,60000 416,993 74 -394,21676 22,776.98 0.00 22,774.98 
99 CENTS ONLY STORES COM 
7116/04 SOLD 2,600 00 SHARES 07-16-04 AT A PRICE OF -2 600 00 !4 ~2 3-1 630-13 1536 -3979851 -216778 000 -2,16778 07/2112004 1 $14 5237 LESS BROKER COMMISSION OF S130 00 AND 

OTHER CHARGES OF $0 89 MERRILL LYNCH, PIERCE, 
FENNER 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0061 
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Realized Gain/Loss Detail 
Page 2 of 36 

Trade/ I rade Unit Market Translation T0111111 

Settle Date SharesfPar Price -Proceeds Cost Cost Gain/Loss Gain/Loss GaWAXIM 

Equities 

Common Stock 

Sales 

819/04 SOLD 3,900 00 SHARES 06-09-04 AT A PRICE OF -3 900 00 1286 4994807 1537 -59697 77 -974970 000 -9,74970 

08/1212004 ' $12 8575 LESS BROKER COMMISSION OF $195 00 AND 
OTHER CHARGES OF $1 18 FULCRUM GLOBAL 
PARTNERS LLC 

Totals for secunty -6,500 00 87,57880 -99,49628 -11,917.48 0.00 .11,1111,1117 48 

ACCREDITED HOME LENDERS HLDC, CO COM STK 

917104 SOLD 900 00 SHARES 09-07-04 AT A PRICE OF $39 3958 -9000, 3140 35 455 39 27 49 -24 744 73 10,71066 000 10.710 66 

0911012004 1 NET LESS CHARGES OF $0 83 LEHMAN BROTHERS, INC 
9/15/04 SOLD 400 00 SHARES 09-15-04 AT A PRICE OF $41 1327 -400 OC 41 13 16 452 69 27 49 -1099766 545503 000 5,45503 

NET LESS CHARGES OF $0 39 FRIEDMAN BILLING & 
RAMSEY 

9/16104 SOLD 600 00 SHARES 09-16-04 AT A PRICE OF $41 0204 _500 'K~ 41 )2 24 611 66 2749 -1649649 811517 000 8.1115 17 
0912112004 NET LESS CHARGES OF $0 58 FRIEDMAN BILLING & 

RAMSEY 

Totals for security -1,90000 76,519 74 -62,23883 24,280.86 0.00 24,20.86 

ACCREDO HLTH INC COM 

7121)04 SOLD 1,100 00 SHARES 07-21-04 AT A PRICE OF -1 10000 ~'3 63 40 510 Q 37 55 -41 301 11 -79049 000 -79049 
0712612004 1 S36 8287 NET LESS CHARGES OF 50 95 THOMAS WEISEL 

PARTNER LLC 

Totals for security .1,10000 40,61062 -41,30111 -790.49 0.00 -M.41 

ADVANCED MICRO DEVICES INC COM 

11/15104 SOLD 2,100 00 SHARES 11-15-04 AT A PRICE OF $21 14 -2 10000 1 14 44287, 96 1290 -27034 11 17,25385 000 17,25385 
11/18/2004 1 LESS BROKER COMMISSION OF $105 00 AND OTHER 

CHARGES OF $1 04 FIRST BOSTON CORP 
11116104 SOLD 2,200 00 SHARES 11-16-04 AT A PRICE OF -220000 -4 45 51165 1290 28321 45 17 19020 000 17.19Q2C 
1111912004 1 $20 7376 LESS BROKER COMMISSION OF $110 00 AND 

OTHER CHARGES OF $1 07 JMP SECURITIES 
11/171G4 SOLD 2 100 00 SHARES 11-17-04 AT A PRICE OF -2 10000 11 ~2 45 '20 54 1290 27034 11 18,68643 000 18,6K43 
11J2212004 $21 8222 LESS BROKER COMMISSION OF $105 00 AND 

OTHER CHARGES OF $1 08 SIDOTI AND COMPANY LLC 
11119104 SOLD 2,000 00 SHARES 11-19-04 AT A PRICE OF -200000 2123 4235820 1290 -25 746 77 1661143 000 16.61143 
11/24/2004 $21 2296 LESS BROKER COMMISSION OF $100 00 AND 

OTHER CHARGES OF $1 00 SIDOTI AND COMPANY LLC 

Northern Trust *Generated by Northern Trust from petiodic data on 28 Feb 05 C0661 
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*CWFDt& MAZAMA CAPITAL AIQW-SL 

Page 3 of 36 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation TOW 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain'Loss 13-41111111,111111-oss 

Equities 

Common Stock 
Sales 

12/6104 SOLD 1,900 00 SHARES 12-06-04 AT A PRICE OF $24 888 -1 900 On 24 8 9 47, 191 09 1290 -2445943 22,73166 000 22 .73166 
12/0912004 1 1 ~~Q monvrD rnAAKAjQqinKi nC TQ9 nn Akin nTWCD 

CHARGES OF $1 11 FIRST BOSTON CORP 

Totals for security -10,300 00 225,06944 -132,59587 92,473.67 0.00 "3.57 

AMERIGROUP CORP COM 

,,21104 SOLD 300 00 SHARES 07-21-04 AT A PRICE OF $49 5031 -300 30 4~ SO 14 835 'A 4842 -14511 38 32420 000 32420 
07/26/2004 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 35 PACIFIC GROWTH 
7/22/04 SOLD 400 00 SHARES 07-22-04 AT A PRICE OF $49 0941 -401L ~c 4909 1961' 18 4842 -1934850 26868 000 20668 
07/27/2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 46 PACIFIC GROWTH 
8/3/04 SOLD 800 00 SHARES 08-03-04 AT A PRICE OF $48 2419 -B011 00 4b 24 38 15~ 61 4842 -38697 00 -14439 000 -14439 
08106,2004 1 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 91 BUCKINGHAM RESEARCH GROUP 
8/4/04 SOLD 700 00 SHARES 08-04-04 AT A PRICE OF $46 9122 -700 00 4b ~l ill 802 - 7 4842 -3385988 -1,057 11 000 -1 .05711 
08/09/2004 1 LESS BROKER COMMISSION OF S35 00 AND OTHER 

CHARGES OF $0 77 BUCKINGHAM RESEARCH GROUP 
8/6/04 SOLD 500 00 SHARES 08-06-04 AT A PRICE OF $44 9665 -500 CIO 44 tl-, 2~, 45- 4843 -24 18563 -172791 000 -1 .72791 
0811112004 ' LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 53 BUCKINGHAM RESEARCH GROUP 
9124/04 SOLD 400 00 SHARES 09-24-04 AT A PRICE OF $54 6218 -403 CC 54 6~' 828 20 4842 -19348 50 247970 000 2,47970 
09129/2004 1 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 52 BUCKINGHAM RESEARCH GROUP 
10120JO4 SOLD 700 00 SHARES 10-20-04 AT A PRICE OF $57 4285 -700 ED ~,7 43 4, 16400 4841 -3385988 630412 000 6,304.`12 
1C/25Y2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 95 NORTHERN TRUST SECURITIES INC 
11/23/04 SOLD 200 00 SHARES 11-23-04 AT A PRICE OF $68 6231 -200 DO 6862 13 '14 29 4841 967425 404004 000 4,040.04 
1112912004 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 33 STEPHENS, INC 
11124104 SOLD 500 00 SHARES 11-24-04 AT A PRICE OF $68 8634 -50000 6886 3440589 4841 -24 18563 1022026 000 10,22026 
11/3012004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 81 STEPHENS, INC 
11/29,04 SOLD 600 00 SHARES 11-29-04 AT A PRICE OF $69 1646 -60000 69 16 41 46,' 78 4841 -2902275 1244503 coo 12,445.03 12/02/2004 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 98 MCDONALD & CO 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 COMI 
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Pago 4 of 36 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Trainslabon Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss- Gain/Loss Galt*oss 

Equities 

Common Stock 

Sales 

12,19/04 SOLD 700 00 SHARES 12-09-04 AT A PRICE OF $72 2071 -700 OD 21 so E08 -8 4841 -3385988 1664890 000 16,64890 
12/1412004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $1 19 WARBURG DILLON READ LLC 
12/10/04 SOLD 700 00 SHARES 12-10-04 AT A PRICE OF $73 3175 100 00 3' 51. -BE CA 4B 41 3385988 17,42616 000 17,42616 
12115/2004 1 LESS 13ROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $1 21 SMITH BARNEY INC 

Totals for security 4,50000 3B1,640 84 .314,413 16 67,227.68 0.00 67=.68 

ANNTAYLOR STORES CORP COM 

11/10/04 SOLD 1,800 00 SHARES 11-10-04 AT A PRICE OF $24 129 -i BOO 0C '-413 4 3 341 18 28 48 -51 15750 781632 000 -7.8115 32 
11/16/2004 1 LESS BROKER COMMISSION OF $90 00 AND OTHER 

CHARGES OF $1 02 SIDOTI AND COMPANY LLC 
11/15/04 SOLD 2,000 00 SHARES 11-15-04 AT A PRICE OF -200000 - JS 47 79t, 47, 2848 -5684166 -905119 0 w -9.051 19 
11/18/2004 1 $23 9458 LESS 13ROKER COMMISSION OF $100 00 AND 

OTHER CHARGES OF $1 13 SG COWEN AND CO 
11117;G4 SOLD 2,000 00 SHARES 11-17-04 AT A PRICE OF -200000 2339 46672 33 2848 -5684166 -1016936 000 -10,1036 
11122/2004 $23 3867 LESS BROKER COMMISSION OF $100 00 AND 

OTHER CHARGES OF $1 10 WEDBUSH MORGAN 
SECURITIES INC 

11/23104 SOLD 2,000 00 SHARES 11-23-04 AT A PRICE OF -200000 22 71 45 311 33 2848 -5684166 -1 1 530 33 000 -11,53033 
11129/2004 $22 7062 LESS BROKER COMMISSION OF $100 00 AND 

OTHER CHARGES OF $1 07 LEERINK SWANN & CO1IP0 
12115104 SOLD 2,200 00 SHARES 12-15-04 AT A PRICE OF -2 2100 OC, 14 46 39141 2849 -6252583 -16 13442 0 w -16.13442 
1212012004 1 $21 1375 LESS BROKER COMMISSION OF $110 00 AND 

OTHER CHARGES OF $1 09 FRIEDMAN BILLING & RAMSEY 

Totals for security -io,000 00 229,506 69 -284,20831 -54,701-62 0.00 4KTOC62 
ASK JEEVES INC OC-COM 

9/14104 SOLD 1,500 00 SHARES 09-14-04 AT A PRICE OF -1 50000 30 03 4504034 1811 -27 17083 1786951 000 17 .8wZ1 
09/17/2004 $30 0276 NET LESS CHARGES OF $1 06 FIRST BOSTON 

CORP 
9115/04 SOLD 1,400 00 SHARES 09-15-04 AT A PRICE OF -1 400 00 3008 42 116 19 1811 -2535944 1675675 000 116,75&75 09/20/2004 $30 0837 NET LESS CHARGES OF $0 99 PACIFIC CREST 

SECURITIES 
I 0f7104 SOLD 1,200 00 SHARES 10-07-04 AT A PRICE OF -1 20C 00 34 D2 40821 96 18 11 -21 73666 1908530 000 19,09530 10/13/2004 $34 0191 NET LESS CHARGES OF $0 96 BURNS FRY INC; 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 COMI 
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10/13/04 SOLD 2,300 00 SHARES 10-13-04 AT A PRICE OF -2 300 02 34 59 79 ~61 11 18 11 -41 661 911 37,89917 000 37,00917 

0 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 COW 

Realizea GIL Detail 
29 Jun 04 - 31 Dec 04 

10/1812004 1 $34 5926 NET LESS CHARGES OF $1 87 PACIFIC CREST 
SECURITIES 

10/19/04 SOLD 1,200 00 SHARES 10-19-04 AT A PRICE OF -1 20000 95 43 136 9~ 18 11 21 73666 21,40029 000 21 .40D 29 

10/22/2004 $35 9483 NET LESS CHARGES OF $1 01 THOMAS WEISEL 
PARTNER LLC 

1 0127)04 SOLD 1,300 00 SHARES 10-27-04 AT A PRICE OF -1 30000 11-3 45 147 81 18 11 -2354605 2159976 000 21,5W 76 

11/01/2004 $34 7299 NET LESS CHARGES OF $1 06 THOMAS WEISEL 
PARTNER LLC 

11/19/04 SOLD 3,600 00 SHARES 11-19-04 AT A PRICE OF -3 600 CIO -4 L,4 86 E43 05 1811 -6520999 2133306 000 21.= 06 

1112412004 $24 0403 NET LESS CHARGES OF $2 03 PACIFIC CREST 
SECURITIES 

11 Q3104 SOLD 3 800 00 SHARES 11-23-04 AT A PRICE OF -3 800 02 24 3Z K 3C,6 -3 is 11 -68832 76 2356397 000 23.5097 

1112912004 1 $24 3155 NET LESS CHARGES OF $2 17 PACIFIC CREST 
SECURITIES 

11/24/G4 SOLD 1,500 00 SHARES 11-24-04 AT A PRICE OF 1 500 X 24 24 -16 363 19 18 11 -27 17083 919236 000 9,19236 
11/3012004 ' $24 2427 NET LESS CHARGES OF $0 86 PACIFIC CREST 

SECURITIES 

Totals for secunty 47,800 01) 511,127 33 -322,427 16 188,700.17 0.00 lekmv 

BARR PHARMACEUTICALS INC COM 

6/3104 SOLD 1, 100 00 SHARES 08-03-04 AT A PRICE OF -1 ICO 00 35,J2 38468,1 3521 -38,67555 -20704 000 -20704 
08ID6/2004 $35 0222 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 91 BUCKINGHAM RESEARCH 
GROUP 

Totals for security -1,10000 3B,468 51 -38,67655 -207.04 0.00 -W." 

CABELAS INC COM STK 

7/16104 SOLD 1,600 00 SHARES 07-16-04 AT A PRICE OF -1 600 D-) 2~4 7H 4, 972 36 2638 -42 13700 383536 000 3,SX36 
07121 Q004 $28 7834 LESS BROKER COMMISSION OF $80 00 AND 

OTHER CHARGES OF $1 08 BEAR STEARNS & CO 

Totals for security -1,60000 45,972 36 -42,13T 00 3,836.36 0.00 3JKMM 

CEPHALON INC CON 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gairill-oss Gain/Loss Gan&oss 

Eqzatie,s 

Common Stock 

Sales 

10112104 SOLD 700 00 SHARES 10-12-04 AT A PRICE OF $47 0125 70C 00 4-1 01 32 8-2 97, 54 14 -3785900 -498603 000 -4.98603 

1011512004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 78 WARBURG DILLON READ LLC 

Totals for security .70000 32,872 97 -37,85900 -4,986.03 0.00 -4.06.03 

CERNER CORP COM 

8/5104 SOLD 900 00 SHARES 08-05-04 AT A PRICE OF $46 5351 -900 DO 46 54 4188060 4307 -38 761 71 3,11889 000 3,1 18 89 

0811012004 NET LESS CHARGES OF $0 99 PIPER, JAFFRAY & 

HOPWOODINC 

12/9,04 SOLD 700 00 SHARES 12-00-04 AT A PRICE OF $51 6601 -70000 1 66 36 16122 4307 30 14B 00 601322 000 6,01322 
12114 ;2004 NET LESS CHARGES OF SO 85 DOMINION SECURITIES 

CORP LTD 
12110104 SOLD 500 00 SHARES 12-10-04 AT A PRICE OF $51 1287 -50000 11 13 5 5,33 75 4307 -21 53429 4,02946 000 4,02946 
12/1512004 NET LESS CHARGES OF $0 60 DOMINION SECURITIES 

CORP,LTD 

Totals for security -2j00 00 103,605 57 .90,44400 13,161 .57 0.00 Aim.67 

CEIRTEGY INC COM 

7/6/04 SOLD 300 00 SHARES 07-06-04 AT A PRICE OF $38 5709 .300 00 3d 5- 11 555 99 3845 -11 52D69 3530 000 3630 
0710912004 1 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 28 FRIEDMAN BILLING & RAMSEY 
7113J04 SOLD 1,000 00 SHARES 07-13-04 AT A PRICE OF -1 000 0~ 3b 30 3a 24c) 60 3845 -3840325 -15365 000 -15365 
07116/2004 $38 3DO5 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 90 SANDLER ONEIL 
7114104 SOLD 1,100 00 SHARES 07-14-04 AT A PRICE OF -1 10000 3821 41 9-963 3845 -4224357 -26394 000 -26394 
07/19/2004 $38 2142 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $0 99 MERRILL LYNCH, PIERCE, 
FENNER 

7115104 SOLD 1,000 00 SHARES 07-15-04 AT A PRICE OF -1 00000 38189 -,0 -18 45 -3840325 -21405 000 -21405 
07/2312004 $38 2401 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF So 90 MERRILL LYNCH, PIERCE, 
FENNER 

7/29104 SOLD 200 00 SHARES 07-29-04 AT A PRICE OF $38 2573 -20D CC, 3~ 26 -64128 3645 -768065 -3937 000 -X37 
01310312004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF So 18 LEHMAN BROTHERS INC 
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Common Stock 
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7/30104 SOLD 800 00 SHARES 07-30-04 AT A PRICE OF $37 9988 800 00 ~~a 00 30 358 32 3a 45 -30 72260 -36428 000 -Y54 211 

08104/2004 LESS BROKER COMMISSION OF $40 00 AND OTHER 
CHARGES OF $0 72 LEHMAN BROTHERS INC 

8/20/04 SOLD 300 00 SHARES 08-20-04 AT A PRICE OF $38 2704 -330 1827 1146585 3845 11520 97 -5512 ow -6512 

08/2512004 LESS BROKER COMMISSION OF $15 00 AND OTHER 
CHARGES OF $0 27 PACIFIC GROWTH 

8)23104 SOLD 700 00 SHARES 08-23-04 AT A PRICE OF $37 6109 100 00 j7 61 26 292 31. 3846 -2688227 -59026 000 411110 26 

OBf2612004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 
CHARGES OF $0 62 PACiFIC GROWTH 

Totals for security .5,40000 205,731 88 -207,377 25 -1,645.37 0.00 4,046 

CHIECKIFIREE CORP NEW COM 

7/7/04 SOLD 600 00 SHARES 07-07-04 AT A PRICE OF $213 70 -600 110 28 70 17 219 59 29 31 -17 58306 -36347 000 -W 47 

07/12/2004 NET LESS CHARGES OF $0 41 FRIEDMAN BILLING & 
RAMSEY 

718104 SOLE) 1,000 00 SHARES 07-08-04 AT A PRICE OF -1000,10 '3~? 8S 30 81; 1 5- 2931 -29305 10 1,54647 0 w 1,54647 
0711312004 $30 8523 NET LESS CHARGES OF $0 73 FRIEDMAN 

BILLING & RAMSEY 
7/13104 SOLD 1,200 00 SHARES 07-08-04 AT A PRICE OF $31 232 -1 20000 31 23 3- 477 52 2931 -35 166 11 2,31141 000 2,31141 
07i'l3i2004 NET LESS CHARGES OF $0 88 STEPHENS, INC 
718/04 SOLD 800 00 SHARES 07-08-04 AT A PRICE OF $30 5512 -800 00 1-155 2 4 440 28 :9 31 -2344408 99630 000 99630 
01113120()4 NET LESS CHARGES OF $0 58 STEPHENS, INC 
7/9104 SOLD 300 00 SHARES 07-09-04 AT A PRICE OF $31 4134 -300 CIO 3141 9 423 79 2931 -8 791 53 63226 0 00 63226 
07/14/2004 NET LESS CHARGES OF $0 23 STEPHENS, INC 
7112/04 SOLD 1,900 00 SHARES 07-12-04 AT A PRICE OF $31 38 -1 900 ~0 3138 5962060 2931 -5567968 3,94092 000 3,941192 
07/1512004 1 NET LESS CHARGES OF $1 40 FIRST BOSTON CORP 
7114104 SOLD 1,300 00 SHARES 07-14-04 AT A PRICE OF -1 300 CC 31 15 40498 86 2931 -3509663 2,40223 0 00 2.40223 
0712012004 $31 1537 NET LESS CHARGES OF $0 95 LEHMAN 

BROTHERS, INC 
7/23/04 SOLD 1,800 00 SHARES 07-23-D4 AT A PRICE OF -1 80000 2963 53 235 37, 29 36 -52749 18 48619 000 496.19 
07/2812004 $29 6259 LESS BROKER COMMISSION OF $90 00 AND 

OTHER CHARGES OF $1 25 WARBURG DILLON READ LLC 
7/26/04 SOLD 700 00 SHARES 07-26-04 AT A PRICE OF $29 3931 .70D 00 2939 2053968 2936 -2051357 2611 000 26 .11 
07/29/2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 49 WARBURG DILLON READ LLC 

Northern Trust 
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CHEESECAKE FACTORY INC COM 
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Trade/ Trade Unit Market Translation Total 
Settle Date SharesiPaT Plice Proreeds Cost Cost Gain/Loss Gain/Loss GainIlLoss 

Equities 

Common Stock 

Sales 

10/19/04 SOLD 2,100 00 SHARES 10-19-04 AT A PRICE OF -2 10000 64 66 44853 29 31 -61 54070 490703 DOD 4.90783 
10/22/2004 $31 6429 NET LESS CHARGES OF $1 56 LEHMAN 

BROTHERS, INC 
10/19/04 SOLD 800 00 SHARES 10-19-04 AT A PRICE OF $31 1826 80C 00 2494549 2931 -2344408 150141 000 1,50141 
10122!2004 NET LESS CHARGES OF $0 59 BEAR, STEARNS & CO 
111161134 SOLD 2,200 00 SHARES 11-16-04 AT A PRICE OF -2 200 CC) 3560 78 ?02 66 2935 -64471 21 13,731 45 000 13.73145 
11/19/2004 1 $35 5975 LESS BROKER COMMISSION OF $110 QO AND 

OTHER CHARGES OF $1 84 FIRST BOSTON CORP 
111171G4 SOLD 1,600 00 SHARES 11-17-04 AT A PRICE OF -1 COO C 0 ic 7 684 08 2935 -4688816 1079592 000 10,711115 92 
11/2212004 $36 1034 LESS BROKER COMMISSION OF $80 00 AND 

OTHER CHARGES OF $1 36 FIRST BOSTON CORP 
11,23/04 SOLD 300 00 SHARES 11-23-04 AT A PRICE OF $36 1686 -300 CC) C" 1 1085032 2931 8791 53 2,05879 000 2,05B 79 
11/29/2004 NET LESS CHARGES OF $0 26 PIPER, JAFFRAY & 

HOPWOODINC 
11124104 SOLD 2,000 00 SHARES 11-24-04 AT A PRICE OF -200000 36 05 72 106 51 2931 -58610 19 1349632 000 13,49632 
11/3012004 1 $36 0541 NET LESS CHARGES OF $1 69 PIPER, JAFFRAY 

& HOPWOOD, INC 
11/26104 SOLD 300 00 SHARES 11-26-04 AT A PRICE OF $36 45 -30000 3645 10 934 74 29 31 -8791 53 2,14321 000 2.14321 
12101/2004 1 NET LESS CHARGES OF $0 26 PIPER JAFFRAY & 

11/30104 
HOPWOOD, INC 
SOLD 1,200 00 SHARES 11-30-04 AT A PRICE OF -1 200'10 7 44 123 '13 2931 -35 166 12 895744 000 8,W 44 

12103/2004 1 $36 7705 NET LESS CHARGES OF $1 04 PIPER, JAFFRAY 
& HOPWOOD, INC 

1211104 SOLD 1,200 00 SHARES 12-01-04 AT A PRICE OF -1 200 00 3, 2J 44 63- 51 2931 -35 166 11 9471 40 000 9,47140 
12/D612004 1 $37 1988 NET LESS CHARGES OF $1 05 PIPER, JAFFRAY 

& HOPWOOD, INC 
12/2/G4 SOLD 800 00 SHARES 12-02-04 AT A PRICE OF $37 1792 -800 00 J-' 16 29 742 66 29 31 -23444 08 629858 000 6.2K58 
12107/2004 1 NET LESS CHARGES OF SO 70 PIPER, JAFFRAY & 

HOPWOOD,INC 
12/29/04 SOLD 100 00 SHARES 12-29-04 AT A PRICE OF $38 9631 -10000 38 96 389621 ~9 31 -293051 96570 000 98570 01/03/2005 - NET LESS CHARGES OF SO 10 DOMINION SECURITIES 

CORP,LTD 

Totals for security -22,20000 736,87963 -650,57316 86,30647 0A0 NJUAT 



Account nU or 2110161M 

*CWFDN - SNYM CAPMAt'~ -SL 

MIMS 

Page 3 of 27 
* Realized Gain/Loss Detail 

Totals for security -3,900 00 141,793 13 -110,666 311,226 .1117 0.00 31,= .67 

ALLETE INC COM NEW 

1 Of7104 RECEIVED CASH IN LIEU OF FRACTIONAL INTEREST CASH -0 3~ 3 00 0 C11 000 -956 1 05 0 w 105 
10107)2004 1 RATE OF $32 16 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 00661 
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Tmdei Trade Unit Market Translation Total 
Se-t-fle Date Shares,Paf pf,ce Proceeds Cost Cost Gain/Loss Gain/Loss Gainil-ose 

Equifics 

Common Stock 

Sales 
6/4104 SOLD 3,400 00 SHARES 06-04-04 AT A PRICE OF -3 4C- C' -7063075 48,06318 000 48.06318 

06/09/2004 1 $34 9608 LESS BROKER COMMISSION OF $170 00 AND 

-4 C46 16 692 9a 20 BO 

OTHER CHARGES OF $2 79 B TRADE SERVICES 
6)241IJ4 SOLD 2,300 00 SHARES 06-24-04 AT A PRICE OF 2 30D DJ 1-3 65 84 169 05 2080 -47 77962 3638943 000 36,38943 

06~2912004 $36 6461 LESS BROKER COMMISSION OF $115 00 AND 
OTHER CHARGES OF $1 98 INSTINET 

10111/04 SOLD 400 00 SHARES 10-1 1-04 AT A PRICE OF $48 34 -40C 010 ~3 34 19 31~ 4 2080 -830950 11,00604 000 11,00604 

10~1412OO4 LESS BROKER COMMISSION OF $20 00 AND OTHER 
CHARGES OF $0 46 MERRILL PROFESSIONAL CLEARING 

10;25/04 SOLD 6,400 00 SHARES 10-25-04 AT A PRICE OF -6 40F, 00 4101 30050560 2080 -13295200 157,55360 000 167,56360 

10/2812004 1 $47 0051 LESS BROKER COMMISSION OF $320 00 AND 
OTHER CHARGES OF $7 04 NORTHERN TRUST 
SECURITIES INC 

12/9/04 SOLD 4,700 00 SHARES 12-09-04 AT A PRICE OF -4 700 33 4~i 4 227 913 17 2080 -9763662 130,27655 000 130,27655 
1211412004 1 $48 5433 LESS BROKER COMMISSION OF $235 00 AND 

OTHER CHARGES OF $5 34 NORTHERN TRUST 
SECURITIES INC 

Qi26f(34 SOLD 2,400 00 SHARES 12-28-04 AT A PRICE OF $49 009 -2 400 00 4 11) 1 117 498 84 2080 -4985700 67,641 84 000 67,64184 
1213112004 1 LESS BROKER COMMISSION OF $120 00 AND OTHER 

CHARGES OF $2 76 JEFFERIES & CO . INC 

Totals for security .23,20000 973,15468 -481,95099 491,203.69 0.00 41111,11.2113 .11119 

IST INDL RLTY TR INC COM 

IM04 SOLD 600 00 SHARES 01-07-04 AT A PRICE OF $33 1333 -60000 13 1984904 2839 1701022 2,83882 000 2.0882 
01112/2004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 94 MERRILL PROFESSIONAL CLEARING 
2123104 SOLD 3 300 00 SHARES 02-23-04 AT A PRICE OF -3 300 j- 00 121 944 39 2839 -9355624 28,38785 000 28,W 85 
02126/2004 1 $37 0042 LESS BROKER COMMISSION OF $165 00 AND 

OTHER CHARGES OF $4 77 GREEN STREET ADVISORS 
443 
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Settle Date Shares,Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWdLoss 

Equities 
C onirrion Stock 

Sales 

1112104 SOLD 900 00 SHARES 11-02-04 AT A PRICE OF $44 629 -9cc, 31~ 44 3 40 165 16 3928 35 347 56 4,81760 000 4,81760 

11/05/2004 1 NET LESS CHARGES OF $0 94 JMP SECURITIES 
0 

11/18/04 SOLD 1,000 00 SHARES 11-18-04 AT A PRICE OF $47 95 -1 003 0 4-1 95 47 918 8- 3930 -3927507 864380 000 111,643 so 

11/23/2004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $1 13 HARBORSIDE SECURITIES 
11/22104 SOLD 1,000 00 SHARES 11-22-04 AT A PRICE OF - 1 000 - 4- 48 47 482 6Fi 3928 -3927507 8,20761 000 OX7 61 
1112612004 $47 4838 NET LESS CHARGES OF $1 12 JMP SECURITIES 
11/24/04 

SOLD 900 00 SHARES 11-24-04 AT A PRICE OF $48 92 900 GO 48 92 43 999 9t) 3930 -3534756 865240 000 &652 40 
11 i3O/2OG4 ' LESS BROKER COMMISSION OF $27 00 AND OTHER 

CHARGES OF $1 04 HARBORSIDE SECURITIES 
1218104 SOLD 900 00 SHARES 12-08-04 AT A PRICE OF $48 0008 9GO 00 48 0c, 43 199 -,C 3928 -35 347 57 7,85213 000 7 .eS2 13 
12113,2004 NET LESS CHARGES OF $1 02 JMP SECURITIES 
12/9/04 SOLD 1,500 00 SHARES 12-09-04 AT A PRICE OF $31 933 1 500 00 3198 47 973 37, 26 18 -3927507 8 .69830 000 8 .69830 
1211412004 1 NET LESS CHARGES OF $1 13 JMP SECURITIES 

Totals for security -6,20000 270,73974 -223,86790 46,871 .94 0.00 4OA71 .84 

CHIES ENERGY CORP COM 

716104 SOLD 500 00 SHARES 07-06-04 AT A PRICE OF $15 376 -SCI) 00 1538 7 `,62 8- 1519 7 572 14 9068 000 9068 
07/0912004 1 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 18 WARBURG DILLON READ LLC 
7112104 SOLD 100 00 SHARES 07-12-04 AT A PRICE OF $15 17 bi I ~6 15 19 -151443 -247 000 -2470 
07/1512004 1 LESS BROKER COMMISSION OF $5 00 AND OTHER 

CHARGES OF $0 04 FRIEDMAN BILLING & RAMSEY 
-123/04 SOLD 2,600 00 SHARES 07-23-D4 AT A PRICE OF -2 600 CiO 15 16 39 2a8 - 1 15 19 -39 375 13 -8642 000 -8642 
07/2812OG4 ' $15 1614 LESS BROKER COMMISSION OF $130 00 AND 

OTHER CHARGES OF $0 93 PACIFIC GROWTH 
7127~04 SOLD 2,400 00 SHARES 07-27-04 AT A PRICE OF 2 4C)D CC) 1,172 3, 211 -3 1520 -3634627 -1 13454 000 -1 .13454 
0713012004 1 $14 7219 LESS 13ROKER COMMISSION OF $120 00 AND 

OTHER CHARGES OF $0 83 JMP SECURITIES 
1113,04 SOLD 4,900 00 SHARES 11-03-04 AT A PRICE OF -4 900 00 16 67, 814--141- 1519 -74 2C)6 97 7,22715 000 7,22715 
11/06/2004 1 $16 6696 LESS BROKER COMMISSION OF $245 00 AND 

OTHER CHARGES OF $1 92 DIRECT BROKER SERVICES 

Totals for secunty -10,500 00 165,109 34 -159,01494 6,094.40 0.00 111,1194.40 
COGENT ING COM 
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Tradet Trade Unit Market Translation Total 
Settle Date ----Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gaintoss 

C ommon Stock 

Sales 

43 ~-96 7-, sill -22 727 40 2086937 000 20,86937 11/16/04 SOLD 1,500 00 SHARES 11-16-04 AT A PRICE OF 1 100 rjo 
11/19/2004 1 $29 0652 NET LESS CHARGES OF $1 03 BEAR, STEARNS 

& CO 
1219/04 SOLD 1,300 00 SHARES 12-09-04 AT A PRICE OF -1 30000 3F 29 47 177 71 1515 1969708 27,48063 000 27.4W 63 
12114/2004 1 $36 2914 NET LESS CHARGES OF $1 11 BEAR, STEARNS 

& CO 

Totals for security -2,800 00 90,77448 -42,42448 48,350.00 0.00 0.360.04 

COLUMBIA SPORTSWEAR CO COM 

10/29/04 SOLD 1,400 00 SHARES 10-29-04 AT A PRICE OF -1 40000 1c, 84 CC - 31 5625 78685 77 5,381 84 000 5,38164 
1 V0312004 1 $60 0997 LESS BROKER COMMISSION OF $70 00 AND 

OTHER CHARGES OF $1 97 GOLDMAN SACHS & 
COMPANY 

Totals for security -1,40000 84,067 61 .78,68577 6,3311 .1114 0.00 6,M1 .84 

GREE INC FORMERLY CREE RESH INC EFF 01/0312000COMCOM 
7128/04 SOLD 1,300 00 SHARES 07-28-04 AT A PRICE OF $22 45 -1 300 00 29 184 31 2187 28435 75 74856 000 74856 
08J0212004 1 NET LESS CHARGES OF $0 69 LEHMAN BROTHERS INC 
8/19/04 SOLD 2,600 00 SHARES 08-19-04 AT A PRICE OF -2 600 00 --4 -4 64 31001 21 87 -5687151 7,43850 000 7,43850 
08124/2004 1 $24 7352 NET LESS CHARGES OF $1 51 PACIFIC GROWTH 
8/20?04 SOLD 3,800 00 SHARES 08-20-04 AT A PRICE OF $25 225 -3 800 DO - 23 95 81 . 2187 -83 11990 12,73285 000 11 2.732 85 
08/2512004 NET LESS CHARGES OF $2 25 PACIFIC GROWTH 
8)23/04 SOLD 1,500 00 SHARES 08-23-04 AT A PRICE OF $25 45 -1 5DO 21,45 J8 '74 10 21 87 -3281048 536362 000 5.35362 
D8126i2004 NET LESS CHARGES OF $0 90 PACIFIC GROWTH 
8125/04 SOLD 1,600 00 SHARES 08-25-04 AT A PRICE OF ~1 600 38 40 603 -0 21 87 -34 99785 560535 000 5.60535 
08/30/2004 $25 3776 NET LESS CHARGES OF $0 96 PACIFIC GROWTH 
9/3/04 SOLD 1,500 00 SHARES 09-03-04 AT A PRICE OF $24 397 -1 ~00 J~ -440 ~k ~-~4 t4 2) 87 -32 810 4B 3,78416 000 3,75416 
09/09,2004 1 NET LESS CHARGES OF $0 86 PACIFIC GROWTH 
917/04 SOLD 900 00 SHARES 09-07-04 AT A PRICE OF $24 2318 900 00 -4 23 21 808 ir, 2187 -1968629 212181 000 2,12181 
09/1-0/2004 1 NET LESS CHARGES OF $0 52 PACIFIC GROWTH 
~,-,'04 SOLD 700 00 SHARES 09-07-04 AT A PRICE OF $24 41 --00 00 -,4 41 17 065 60 2190 -15311 56 1 75404 000 1,75404 
09/10/2004 LESS BRC)KER COMMISSION OF $21 00 AND OTHER 

CHARGES OF $0 40 HARBORSIDE SECURITIES 
918/04 SOLD 1,200 00 SHARES 09-08-04 AT A PRICE OF -1 200 OC --4 52 29 427 63 21 87 -2624838 3,17925 000 3,17925 
0911312004 $24 5236 NET LESS CHARGES OF $0 69 PACIFIC GROWTH 
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Settle Date Shares!Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gakvims3 

Equme.s 

Com mon Stock 
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9/9/04 SOLD 3,600 00 SHARES 09-09-04 AT A PRICE OF -3 600 ',j 32 91 144 82 2187 78 745 17 1239965 000 112~X965 

09/1612004 ' $25 3186 NET LESS CHARGES OF $2 14 PACIFIC GROWTH 
9/10/04 SOLD 7,100 00 SHARES 09-10-04 AT A PRICE OF -7 100 DO ---40 194 54183 2181, -15530296 39,23887 000 39,23887 

0911512004 1 $27 4009 NET LESS CHARGES OF $4 56 PACIFIC GROWTH 
9113,04 SOLD 2,300 00 SHARES 09-13-04 AT A PRICE OF -2 300 CY 30 65 0-9 96 2187 -5030941 1477055 0 00 14.77055 

09/1612004 $28 2963 NET LESS CHARGES OF $1 53 CANTOR, 
FITZGERALD & CO . INC 

9/13104 SOLD 1,400 00 SHARES 09-13-04 AT A PRICE OF -1 40000 -d 00 39 192 78 2187 -30623 12 8,56966 000 8,50966 

0911612004 $27 9955 NET LESS CHARGES OF $0 92 PACIFIC GROWTH 
9/14/04 SOLD 1,500 00 SHARES 09-14-04 AT A PRICE OF $28 098 -1 50000 _-10 42 146 Ol 21 87 -3281048 933553 000 9,33553 
09117,12004 NET LESS CHARGES OF $0 99 PACIFIC GROWTH 
9/16104 SOLD 1,500 00 SHARES 09-16-04 AT A PRICE OF -1 500 00 -'812 42 182 31 2187 3281049 9,371 82 000 9.37182 
09/21/2004 S28 1222 NET LESS CHARGES OF $0 99 SG COWEN AND 

CO 
9/17/04 SOLD 1,500 00 SHARES 09-17-04 AT A PRICE OF -1 500 00 .84'. 42 1318 80 2187 -3281049 9,80831 000 9,8W 31 
09/22/2004 1 $28 4132 NET LESS CHARGES OF $1 00 FIRST BOSTON 

CORP 
9/20/04 SOLD 5,500 00 SHARES 09-20-04 AT A PRICE OF -5 500 00 88 164 310 85 2187 -12030511 4400574 000 44.00574 
09/2312004 1 $29 8754 NET LESS CHARGES OF $3 85 FIRST BOSTON 

CORP 
9129104 SOLD 500 00 SHARES 09-29-04 AT A PRICE OF $30 018 -500 00 U 2 15~0864 2187 -1093683 4071 81 000 4,07181 
10/0412004 1 NET LESS CHARGES OF $0 36 PACIFIC GROWTH 
9/30/04 SOLD 1,100 00 SHARES 09-30-04 AT A PRICE OF -1 1eO6_ --r, 24 33 268 61 2187 -24061 02 9,20759 000 9,20759 
1 010512004 ' $30 2449 NET LESS CHARGES OF $0 78 PACIFIC GROWTH 
10/l/04 SOLD 2,600 00 SHARES 10-01-04 AT A PRICE OF -260000 81 113 1C 2187 -56871 51 2424165 000 24,24165 
10106/2004 $31 1981 NET LESS CHARGES OF $1 90 PACIFIC GROWTH 
1014104 SOLD 1,400 00 SHARES 10-04-04 AT A PRICE OF -1 400 00 j- 66 45 724 19 2187 -30623 12 1510107 000 15,10107 
1010712004 1 $32 6609 NET LESS CHARGES OF $1 07 PACIFIC GROWTH 
1 1 ~J04 SOLD 1,300 00 SHARES 11-02-04 AT A PRICE OF -1 3DO DC 67 4766676 21 87 -2843576 19,231 00 000 19,23100 
11/0512004 $36 6676 NET LESS CHARGES OF $1 12 PACIFIC GROWTH 
11/3/04 SOLD 200 00 SHARES 11-03-04 AT A PRICE OF $36 04 -200 C'~ -,,)4 7 207 83 2187 -437473 2,83310 000 2.&13 10 
11 108/2004 NET LESS CHARGES OF $0 17 PACIFIC GROWTH 
11/8/04 SOLD 1,200 00 SHARES 11-08-04 AT A PRICE OF $36 359 -1 200 GO 36 43629-- 21 87 -2624839 1738138 000 17 .30138 
11112/2004 NET LESS CHARGES OF $1 03 PACIFIC GROWTH 

0 
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Page 12 of 36 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares!Par Price Proceeds Cost Cost Gain/Loss GaintLoss Gainil!Loes 

Equaies 

Common Stock 

Sales 

47 .0081 2' B7 -26,24839 21 15242 000 21 .15242 11/17104 SOLD 1 200 00 SHARES 11-17-04 AT A PRICE OF -1 2M 13 
11122/2004 1 $39 5016 NET LESS CHARGES OF $1 11 PACIFIC GROWTH 
12/3104 SOLD 1,300 00 SHARES 12-03-04 AT A PRICE OF $39 239 -1 300 00 3924 51 309 50 2187 28435 75 22,57375 000 22,57375 
12/0812OD4 1 NET LESS CHARGES OF $1 20 ROBERT W BAIRD & CO 

INC 
12/6/04 SOLD 1,200 00 SHARES 12-06-04 AT A PRICE OF -1 200 00 4-' 02 50 4- 58 2187 -2624839 24,17419 000 24.17419 
12/09/2004 $42 0198 NET LESS CHARGES OF $1 18 PACIFIC GROWTH 
1219104 SOLD 2,200 00 SHARES 12-09-04 AT A PRICE OF -220000 41-161 8933594 2187 -48 12204 41,21390 000 4`1213 90 
12/14/2004 $40 6082 NET LESS CHARGES OF $2 10 FIRST BOSTON 

CORP 
12/10/04 SOLD 1,200 00 SHARES 12-10-04 AT A PRICE OF -1 20000 4066 48 -8677 21 87 -2624839 2253838 000 22,0838 
12/1512004 1 $40 6566 NET LESS CHARGES OF $1 15 PACIFIC GROWTH 
12115/04 SOLD 700 00 SHARES 12-15-04 AT A PRICE OF $40 9313 -700 DO 4C 93 2B t~~51 23 21 B7 -15311 56 13,33967 000 13.33967 
12120/2004 1 NET LESS CHARGES OF $0 68 PACIFIC GROWTH 
12116/04 SOLD 100 00 SHARES 12-16-04 AT A PRICE OF $41 00 10000 4i 00 4 099 K 21 87 -2 187 37 191253 000 1.91253 
12/2112004 1 NET LESS CHARGES OF $0 10 PACIFIC GROWTH 

Totals for security .55,70000 1,647,563 39 -1,218,362 68 429,200-71 0.00 429JO0 .71 
CUBIST PHARMACEUTICALS INC COM 

12121/04 SOLD 200 00 SHARES 12-21-04 AT A PRICE OF $12 879 -100 0C i- 88 2 ~6-73 1073 -2 14009 42764 000 42764 
12127/2004 1 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 07 J P MORGAN SEC (STKS & BONDS) 
12/22104 SOLD 200 00 SHARES 12-22-04 AT A PRICE OF $12 9178 -200 00 1- 92 2 57, 5 4, 1073 -2 14009 43540 000 43540 
12/2812004 1 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 07 J P MORGAN SEC (STKS & BONDS) 
12/23104 SOLD 100 00 SHARES 12-23-04 AT A PRICE OF $12 871 -100 0C '-'87 1 283 06 10 73 -1 07004 21302 000 21302 
12/29/2004 1 LESS BROKER COMMISSION OF $4 00 AND OTHER 

CHARGES OF $0 04 J P MORGAN SEC (STVS 8, BONDS) 

Totals for secunty -50000 6,42628 -5,35022 1,076.06 0.00 IAM.06 
GV THERAPEUTICS INC COM 

11/30104 SOLD 1,500 00 SHARES 11-30-04 AT A PRICE OF -1 50060 3,1 919 1 1595 -23 922 &4 899628 000 8.9W 28 1210312004 1 $21 9466 NET LESS CHARGES OF $0 78 THOMAS WEISEL 
PARTNER LLC 
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Page 13 of 36 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 
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Eqwiie~ 

Common Stock 
Sales 

1211104 SOLD 900 00 SHARES 12-01-04 AT A PRICE OF $21 7625 9eul 01D 21 -6 19 '8' 79 1595 -14 353 70 5,23209 000 5,23209 
12/0612004 1 NET LESS CHARGES OF $0 46 THOMAS WEISEL PARTNER 

1-1-C is 
12115104 SOLD 1,000 00 SHARES 12-15-04 AT A PRICE OF $22 155 -1 0(jo JD 2'16 22 154 48 1595 -1594856 620592 000 GX5 92 
1212012004 NET LESS CHARGES OF $0 52 NEEDHAM & CO 
12J16Y04 SOLD 1,000 00 SHARES 12-16-04 AT A PRICE OF -1 000 ~O 119 23 585 q4 1595 -1594856 7,63738 000 7,03738 
12121/2CO4 $23 5865 NET LESS CHARGES OF $0 56 NEEDHAM & CO 
12122/04 SOLD 1,000 00 SHARES 12-22-04 AT A PRICE OF -1 000 -0 23 06 23 05986 1595 -1594856 7.11130 000 7,11130 
12/28J2004 S23 0604 NET LESS CHARGES OF $0 54 OPPENHEIMER 

AND CO, INC 
12,23/04 SOLD 1,100 00 SHARES 12-23-04 AT A PRICE OF -1 101, so 23 03 2t 334 82 1595 -17 54341 7,79141 000 7.79141 
12129/2004 1 $23 0322 NET LESS CHARGES OF $0 60 OPPENHEIMER 

AND CO, INC 

Totals for security .6,50000 146,64001 -103,66563 42,974.38 0.00 42.W4.38 

DOUBLECLICK INC COM 

7123/04 SOLD 7,100 00 SHARES 07-23-04 AT A PRICE OF $5 0855 - 7 100 L),D 5 09 36 1062-- 760 -53982 88 -17,87668 000 -17,97668 
07)2&2D04 1 NET LESS CHARGES OF $0 85 STEPHENS, INC 
7123104 SOLD 7,100 00 SHARES 07-23-04 AT A PRICE OF $5 0728 7 100 CD 10- 36 -- 16 0 3 760 -5398288 -1796685 000 .17,96685 
07128/2004 1 NET LESS CHARGES OF $0 85 JEFFERIES & CO, INC 
7126104 SOLD 7,600 00 SHARES 07-26-04 AT A PRICE OF $4 9809 -76000-1 4 98 37 85 .3 95 760 -57 784 50 -1993055 000 -19,NO 55 
07/29/2004 NET LESS CHARGES OF $0 89 PACIFIC CREST SECURITIES 
7/27/04 SOLD 4,800 00 SHARES 07-27-04 AT A PRICE OF $5 1167 -4 600 OC 12 24 559 58 760 -3649547 -11,93589 000 -11,93589 
07/30/2004 1 NET LESS CHARGES OF $0 58 PACIFIC CREST SECURITIES 
7128104 SOLD 2,800 00 SHARES 07-28-04 AT A PRICE OF $5 1414 -2 800 OJ 514 14 31118 765 -21 28902 -697744 000 -6,97744 
08)0212004 1 LESS BROKER COMMISSION OF $84 00 AND OTHER 

CHARGES OF $0 34 FIRST BOSTON CORP 
7128104 SOLD 14,800 00 SHARES 07-28-04 AT A PRICE OF -1480000 E 09 75 308 03 760 112 527 70 -3721967 000 -37,21967 
08/02/2004 $5 0885 NET LESS CHARGES OF $1 77 THOMAS WEISEL 

PARTNER LLC 
7129/04 SOLD 8,000 00 SHARES 07-29-04 AT A PRICE OF $5 0544 -800000 05 40 114 25 766 -6082578 -20,71153 000 -20.71153 08/0312004 1 LESS BROKER COMMISSION OF $320 00 AND OTHER 

CHARGES OF $0 95 1 P MORGAN SEC (STKS & BONDS) 
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Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaW"3 

Equiticy 

C onimon Stock 

Sales 
7130/04 SOLD 4,100 00 SHARES 07-30-04 AT A PRICE OF $5 2102 .4 10000 21 197 32 766 -31 17322 -9,97590 000 -9.97590 
0810412004 1 LESS BROKER COMMISSION OF $164 00 AND OTHER 

CHARGES OF $0 50 GOLDMAN, SACHS & COMPANY 
&2)04 SOLD 5,400 00 SHARES 08-02-04 AT A PRICE OF $5 282 -540000 28 28 306 13 766 -41057 41 -12,75128 000 -12,75128 
0810512004 1 LESS BROKER COMMISSION OF $216 00 AND OTHER 

CHARGES OF $0 67 GOLDMAN, SACHS & COMPANY 
8/3,'04 SOLD 4,200 00 SHARES 06-03-04 AT A PRICE OF $5 1387 -420000 '14 21414 03 766 31 93354 -1051951 000 -10'S1951 
08/0612GO4 1 LESS BROKER COMMISSION OF $168 00 AND OTHER 

CHARGES OF $0 51 J P MORGAN SEC (STKS & BONDS) 
8/4~04 SOLD 1,200 00 SHARES 08-04-04 AT A PRICE OF $5 0218 -1 --00 (K 02 5 978 01 766 -9 123 B7 -3 145 86 000 -3,14586 
08109/2004 LESS BROKER COMMISSION OF $48 00 AND OTHER 

CHARGES OF $0 15 J P MORGAN SEC (STKS & BONDS) 
8/10104 SOLD 2,800 00 SHARES 08-10-04 AT A PRICE OF $4 7545 2 8C2 Co- )3 228 23 765 21 28902 -806074 000 -8.09074 
08/13,200,41 1 LESS BROKER COMMISSION OF $84 00 AND OTHER 

CHARGES OF $0 32 J P MORGAN SEC (STKS & BONDS) 
W12/04 SOLD 1,000 00 SHARES 08-12-D4 AT A PRICE OF $4 821 -1 000 UD 182 4 826 88 760 760322 -278234 000 -ZM 34 
08/17/2004 1 NET LESS CHARGES OF .$0 12 PACIFIC CREST SECURITIES 
8/18/04 SOLD 6 700 00 SHARES 08-18-04 AT A PRICE OF $5 2821 -6 70000 28 35 121 24 766 -50941 60 -1582036 000 -15,1111M 36 
0612412004 ' LESS BROKER COMMISSION OF $268 00 AND OTHER 

CHARGES OF $0 83 J P MORGAN SEC (STKS & BONDS) 
-600 OC 34 31-9 32 766 -4 561 93 -138261 coo -11 8/19/04 SOLD 600 00 SHARES 08-19-04 AT A PRICE OF $5 339 .38261 

08/2412004 1 LESS BROKER COMMISSION OF $24 00 AND OTHER 
CHARGES OF $0 08 J P MORGAN SEC (STKS & BONDS) 

5120/04 SOLD 6 100 00 SHARES 08-20-04 AT A PRICE OF $5 3069 -6 100 ~)O E 31 321-7 33 766 -4637966 -1425233 000 -14.25233 
08/2512004 1 LESS BROKER COMMISSION OF $244 00 AND OTHER 

CHARGES OF $0 76 J P MORGAN SEC (STKS & BONDS) 
8,25/04 SOLD 1,000 00 SHARES 08-25-04 AT A PRICE OF $5 44 -1 000 44 5 399 87 766 -760322 -220335 000 -2,2W 35 
08130/2004 1 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF so 13 J P MORGAN SEC (STKS & BONDS) 
919/04 SOLD 7,000 00 SHARES 09-09-04 AT A PRICE OF $5 4344 -7 000 CC) 43 37 759 90 766 -53222 56 15,46266 000 -15,4966 09/1412004 LESS BROKER COMMISSION OF $280 00 AND OTHER 

CHARGES OF $0 90 J P MORGAN SEC (STKS & BONDS) 
9114104 SOLD 7,100 00 SHARES 09-14-04 AT A PRICE OF $5 6524 -7 1 00 CC 61, 39847 10 766 -5398289 -14,13579 000 -14,13579 09117/2004 LESS BROKER COMMISSION OF $284 00 AND OTHER 

CHARGES OF $0 94 J P MORGAN SEC (STKS & BONDS) 
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Equities 

Common Stock 

Sales 

9~27104 SOLD 3,000 00 SHARES 09-27-04 AT A PRICE OF $5 5703 -3 DOC 01-1 57 16 590 EO 766 -2280967 -6,21917 000 421917 

0913012004 1 LESS BROKER COMMISSION OF $120 00 AND OTHER 
CHARGES OF $0 40 MORGAN STANLEY & CO 

9127/04 SOLD 12,200 00 SHARES 09-27-04 AT A PRICE OF -12 200 01) 54 67 531 51 760 -92 759 32 -25,22781 000 -25.22781 

09/30/2004 ' $5 5355 NET LESS CHARGES OF $1 59 FRIEDMAN BILLING 
& RAMSEY 

9126104 SOLD 3,000 00 SHARES 09-28-04 AT A PRICE OF $5 545 -300000 1155 1663461 760 2280967 -6,17506 000 -6.1175 06 
10/0112004 1 NET LESS CHARGES OF $0 39 STEPHENS, INC 
9128104 SOLD 2,600 00 SHARES 09-28-04 AT A PRICE OF $5 5933 -260000 14 5,4,123 760 -1976838 -5,22615 000 -5.22616 
1010112004 1 NET LESS CHARGES OF $0 35 FIRST BOSTON CORP 

Totals for security -120,20000 627,947 88 -913,90741 -285,969 .53 0.00 -2BW9.63 

E'TRADE FIN CORP COM 

12114104 SOLD 1,500 00 SHARES 12-14-04 AT A PRICE OF -1 500 ~jc) 1496 22 381 27 1110 -1660942 5771 85 000 5,77185 
12/17/2004 ~ $14 9612 LESS BROKER COMMISSION OF $60 CIO AND 

OTHER CHARGES OF $0 53 STANDFORD GROUP CO 
12114/04 SOLD 1,100 00 SHARES 12-14-04 AT A PRICE OF - 1 1 CO 00 1 . 97 16 424 26 11 10 -12 18024 424402 000 4.24402 
1211712004 1 $14 9715 LESS BROKER COMMISSION OF $44 00 AND 

OTHER CHARGES OF $0 39 AMERICAN TECHNOLOGY 
RESEARCH 

12/14/04 SOLD 1,200 00 SHARES 12-14-04 AT A PRICE OF -1 200 DO 1495 17 895 "8 1110 -13287 53 4,60825 000 4.W8 25 
12/1712004 1 $14 9535 LESS BROKER COMMISSION OF $48 00 AND 

OTHER CHARGES OF $0 42 J P MORGAN SEC (STKS & 
BONDS) 

12/15/04 SOLD 1 .400 00 SHARES 12-15-04 AT A PRICE OF -1 400 00 14 97 20901 08 1110 -15 502 12 539896 000 5.39896 
12120/2004 ' $14 9697 LESS BROKER COMMISSION OF $56 00 AND 

OTHER CHARGES OF $0 50 PUNK ZIEGEL & KNOELL 

Totals for security -6,200 00 77,60239 -57,57931 20,023.08 0.00 20=11.8111 
FS NETWORKS INC COM STK 
10/4/04 SOLD 1,000 00 SHARES 10-04-04 AT A PRICE OF -1 GOO GO FO 32 598 73 2285 -2284923 974950 000 9,74950 
10107/2004 $32 5995 NET LESS CHARGES OF $0 77 PACIFIC CREST 

SECURITIES 
10127/04 SOLD 3,100 00 SHARES 10-27-04 AT A PRICE OF -3 100 CO 4023 124 70109 2285 7083262 53,86847 000 53.11W 47 
1110112004 $40 2271 NET LESS CHARGES OF $2 92 PACIFIC CREST 

SECURITIES 
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Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GOWLoes, 

Common Stock 

Sales 

10128/04 SOLD 1,100 00 SHARES 10-28-04 AT A PRICE OF 1 i 0r) 06 40 05 44 C,49 34 22 85 25 134 16 18,91518 000 ISAM5 I a 
11/0212004 1 $40 0458 NET LESS CHARGES OF $1 04 PACIFIC CREST 

SECURITIES 
1112J04 SOLD 3,000 00 SHARES 11-02-04 AT A PRICE OF -3 000 n, 41 81 125 440 56 2285 -68547 70 5689286 000 %89286 

$41 8145 NET LESS CHARGES OF $2 94 PACIFIC CREST 
SECURITIES 

1113/04 SOLD 2,000 00 SHARES 11-03-04 AT A PRICE OF -200000 42 89 85 761 79 2285 -4569846 40,08333 000 40,08333 
11/08120G4 1 $42 8919 NET LESS CHARGES OF $2 01 PACIFIC CREST 

SECURITIES 
11/5/04 SOLD 1,000 00 SHARES 11-05-04 AT A PRICE OF -1 coo 42 26 42 -'76 51 22 85 2284923 ig 427 28 000 19 .42728 
1111012004 $42 2775 NET LESS CHARGES OF $0 99 PACIFIC CREST 

SECURITIES 
1118/04 SOLD 1,000 00 SHARES 11-08-04 AT A PRICE OF -1 000,--,D 42 42 42 419 C 2285 -2284923 1957017 000 19,57017 
11112/2004 $42 4204 NET LESS CHARGES OF $1 00 PACIFIC CREST 

SECURITIES 
11115104 SOLD 1,100 00 SHARES 11-15-04 AT A PRICE OF -1 100 co -5 48 1 :0 -9 22 85 -25 134 16 2298663 000 22 .98663 
1111812004 $43 7472 NET LESS CHARGES OF $1 13 WELLS FARGO 

SECURITIES LLC 
11117104 SOLD 600 00 SHARES 11-17-04 AT A PRICE OF $43 3873 -60000 43 39 26031 2285 13 70954 12,32223 000 12,32223 
1IJ22/2004 1 NET LESS CHARGES OF $0 61 PACIFIC CREST SECURITIES 
1211104 SOLD 4,100 00 SHARES 12-01-04 AT A PRICE OF - 4 1 Cj I ~- 'G 45 34 185 67, 7 22 87 93 681 B5 91,99132 000 91,99132 
12/0612004 1 $45 3372 LESS BROKER COMMISSION OF $205 00 AND 

OTHER CHARGES OF $4 35 OPPENHEIMER AND CO INC 
1212104 SOLD 1,000 00 SHARES 12-02-04 AT A PRICE OF -1 000 Ge 46 86 46 806 20 22 87 -2284923 23,95697 Goo 23,96697 
12107;2004 1 $46 8,573 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $1 10 OPPENHEIMER AND CO, INC 
12/7/04 SOLD 100 00 SHARES 12-07-04 AT A PRICE OF $47 80 -100 00 4' 80 4 779 88 2285 -228492 249496 000 Z494 96 1211012004 1 NET LESS CHARGES OF $0 12 JMP SECURITIES 
12/8/04 SOLD 900 00 SHARES 12-08-04 AT A PRICE OF $44 5713 900 00 44 51 40 11323 2285 -2056431 19,54892 000 19,5092 1211312004 NET LESS CHARGES OF $0 94 PACIFIC CREST SECURITIES 
12/10/04 SOLD 2,000 00 SHARES 12-10-04 AT A PRICE OF -2 COO 00 4- 0-1 94 040 59 22 a5 -4569847 4834212 000 48,34212 1211512004 ' $47 0214 NET LESS CHARGES OF $2 21 PACIFIC CREST 

SECURITIES 
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Trade/ Tiade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GainilLoss; 

Equities 

Common Stock 

Sales 

12115/04 SOLD 1,000 00 SHARES 12-15-04 AT A PRICE OF 
1 DOC) 00 48 19 48 191 97 2285 -22 84923 25,34274 000 a342 74 

12/20/2004 $48 1931 NET LESS CHARGES OF $1 13 PACIFIC CREST 

SECURITIES 

12115104 SOLD 400 00 SHARES 12-16-04 AT A PRICE OF $49 0181 
400 00 4902 19 606 -8 22 85 -9 13969 10,46709 000 10.467 09 

1212112004 1 NET LESS CHARGES OF $0 46 PACIFIC CREST SECURITIES 

12128104 SOLD 100 00 SHARES 12-28-04 AT A PRICE OF $49 0029 -133 0C 49 CIO 4 900 17 2285 -228492 261525 000 2A15 25 

1213112~04 NET LESS CHARGES OF $0 12 PACIFIC CREST SECURITIES 

12130104 SOLD 500 00 SHARES 12-30-04 AT A PRICE OF $49 0976 
500 OC 4910 24 548 22 2285 -11 42462 1312360 000 13,12360 

01/0412005 NET LESS CHARGES OF $0 58 PACIFIC CREST SECURITIES 

12131/04 SOLD 800 00 SHARES 12-31-04 AT A PRICE OF $46 7138 -800 U0 8 ~j 36 9-C 12 2285 -1827939 2069073 0 DO 20,89073 

01105/2005 NET LESS CHARGES OF $0 92 PACIFIC CREST SECURITIES 

Totals for security -24,80000 1,079,050 31 -566,66096 512,389.36 0.00 SIZ389.36 

FOXHOLLOW TECHNOLOGIES INC COM STK 

1112/04 SOLD 2,100 00 SHARES 11-02-04 AT A PRICE OF -2 1 00 DO 21 751 45 569 -- 1403 -2940000 1616977 000 16,16977 

1110512004 1 $21 7504 LESS BROKER COMMISSION OF $105 00 AND 

OTHER CHARGES OF $1 07 J P MORGAN SEC (STKS & 

BONDS) 

Totals for security -2,10000 45,56977 -29,40000 16,169 .77 0.00 A169 .77 

GENTA INC COM NEW 

11126/04 SOLD 1,000 00 SHARES 11-26-04 AT A PRICE OF $1 2645 -1 DOO 00 126 1 2~4 47 202 -2001 94 -74747 000 -74747 

1210112004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 03 J P MORGAN SEC (STKS & BONDS) 

1 1 129104 SOLD 5,400 00 SHARES 11-29-04 AT A PRICE OF $1 3499 40', 3D 7 235 --8 202 -1081050 -357522 000 457522 
12102/2004 1 LESS BROKER COMMISSION OF $54 00 AND OTHER 

CHARGES OF $0 IS J P MORGAN SEC (STKS & BONDS) 
11/30/04 SOLD 4,800 00 SHARES 11-30-04 AT A PRICE OF $1 3026 -480000 130 6 2C,4 33 202 960933 -340500 000 A4D$ 00 
12Jr,312004 LESS BROKER COMMISSION OF $48 00 AND OTHER 

CHARGES OF $0 15 J P MORGAN SEC (STKS & BONDS) 
12/1104 

SOLD 4 700 00,5HARES 12-01-04 AT A PRICE OF SI 302 470000 1 30 6 072 25 202 -9409 13 -333688 000 -A336 88 
121D8/2004 LESS BROKER COMMISSION OF $47 00 AND OTHER 

CHARGES OF $0 15 1 P MORGAN SEC (STKS & BONDS) 
1212,104 SOLD 3,500 00 SHARES 12-02-04 AT A PRICE OF $1 3019 -3 EDC 3D 130 4 521 54 202 -700680 -248526 000 -2,48526 
12-10712004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 11 J P MORGAN SEC (STKS & BONDS) 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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1212104 SOLD 1,000 00 SHARES 12-02-04 AT A PRICE OF $1 30 
-1 o~)o no ~o 1 28996 202 2001 95 -711 99 000 -71199 

12/08/2004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 04 BEAR, STEARNS & CO 
1213104 SOLD 4,100 00 SHARES 12-03-04 AT A PRICE OF $1 3454 -4 1 00 31, 5 4-~ 01 202 -8207 97 -273296 000 -2,73296 
1210Bi2004 I LESS BROKER COMMISSION OF $41 00 AND OTHER 

CHARGES OF $0 13 J P MORGAN SEC (STKS & BONDS) 
12/3/04 SOLD 200 00 SHARES 12-03-04 AT A PRICE OF $1 38 -20C CC) 1 ~8 27399 202 -40039 -12640 000 -12640 
12/0812004 1 LESS BROKER COMMISSION OF $2 00 AND OTHER 

CHARGES OF $0 01 J P MORGAN SEC (STKS & BONDS) 
12/6/04 SOLD 500 00 SHARES 12-06-04 AT A PRICE OF $2 37 -50000 2 37 1 1-99-1 201 -1 00097 17900 000 17900 
1210912004 1 LESS BROKER COMMISSION OF $5 ()0 AND OTHER 

CHARGES OF $0 03 J P MORGAN SEC (STKS & BONDS) 
1216YO4 

SOLD 45,100 00 SHARES 12-06-04 AT A PRICE OF -45 100 00 214 95 866 81 201 -9028768 557913 000 5,57913 
12/15/2OG4 1 $2 1357 LESS BROKER COMMISSION OF $451 00 AND 

OTHER CHARGES OF $2 26 J P MORGAN SEC (STKS & 
BONDS) 

Totals for secunty -70,30000 129,373 61 -140,73666 -11,363.05 0.00 .11,38&06 

GETTY IMAGES INC COM 

7/21/04 SOLD 700 00 SHARES 07-21-04 AT A PRICE OF $54 9654 -700 00 E4 ~7 38439 87 t-10 09 -4202339 -358352 000 -3,58352 
0712612004 ' LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 91 PACIFIC GROWTH 
7/23104 SOLD 700 00 SHARES 07-23-04 AT A PRICE OF $54 3061 -70000 'D4 31 37, 978 38 6009 -4202339 -404501 000 -4,04501 
07128/2004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 89 PACIFIC GROWTH 
7/26/04 SOLD 700 00 SHARES 07-26-04 AT A PRICE OF $53 6929 -700 CO 1A ~~9 37 549 15 6009 -4202339 -447424 000 -4,474.24 
07/29/2004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 88 JMP SECURITIES 
8)5M4 SOLD 400 00 SHARES 08-05-04 AT A PRICE OF $52 6528 -40000 t2 6, 21 04CJ 62 6009 -2401336 -297274 000 -Z972 74 
08/1012004 1 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 50 WEDBUSH MORGAN SECURITIES INC 
8/6/04 SOLD 800 00 SHARES 08-06-04 AT A PRICE OF $51 6025 -80000 51 CIO 41 241 03 6009 -4802673 -678570 000 -6,70670 
0130112004 ' LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 97 JMP SECURITIES 

0 
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819/04 SOLD 700 00 SHARES 08-09-04 AT A PRICE OF $51 7884 -700 00 11 36 0j 6009 -4202339 -580736 000 -5 .107 36 
08/12/2004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 135 WEDBUSH MORGAN SECURIT~ES INC 
1 OY4104 SOLD 500 00 SHARES 10-04-04 AT A PRICE OF $55 1195 -500 00 1112 27, 1~34 10 6009 -30 016 71 -248261 000 -2,40261 
1 D10712004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 65 WARBURG DILLON READ LLC 
1015/04 SOLD 1,000 00 SHARES 10-05-04 AT A PRICE OF -1 000 De '4 76 54 -07 21 6009 -6003341 -532620 000 -5,32620 
1010812004 1 $54 7,585 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $1 29 WARBURG DILLON READ LLC 
10113/04 SOLD 700 00 SHARES 10-1 3-04 AT A PRICE OF $54 0998 -10000 '4 10 37 833 9- 6009 -4202339 -418942 000 -4 .1 N 42 
10/18/2004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 89 BURNS FRY INC 

Totals for security -6,20000 332,540 36 -372,207 16 -39,666.80 0.00 -M.M.80 
HARLAND JOHN H GO COM 

7114104 SOLD 300 00 SHARES 07-14-04 AT A PRICE OF $28 6899 -30000 -96q 8591 76 29 24 8 756 57 -16481 000 -16481 
0712012004 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 21 SIMMONS & COMPANY INTL 
7115104 SOLD 300 00 SHARES 07-15-04 AT A PRICE OF $28 6624 -30000 -1866 8,1183 51 2924 -8 75657 -17306 000 -17306 
07120/2004 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 21 SIMMONS & COMPANY INTL 
7116/04 SOLD 900 00 SHARES 07-16-04 AT A PRICE OF $28 6163 -90000 28 62 251-0906 2924 -26269 72 -56066 000 -5w 66 07/21/2004 1 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 61 SIMMONS & COMPANY INTL 
9/10104 SOLD 2,000 00 SHARES 09-10-04 AT A PRICE OF -200000 29 8C 5948900 2924 58 377 16 1,11184 000 1.11184 0911512004 1 $29 7952 LESS BROKER COMMISSION OF $100 00 AND 

OTHER CHARGES OF $1 40 BUCKINGHAM RESEARCH 
GROUP 

9/13/04 SOLD 500 00 SHARES 09-13-04 AT A PRICE OF $29 8586 -50000 29 86 14 903 95 ~9 24 -14 59429 30966 000 30066 09/16/2004 LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 35 BUCKINGHAM RESEARCH GROUP 

11 1BY04 SOLD 200 00 SHARES 11-08-04 AT A PRICE OF $33 2061 -2~O 00 J'~ 21 6631 06 2923 -5 837 72 79334 000 79&34 11/1212004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 
CHARGES OF $0 16 MCDONALD & CO 

0 
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11/9/04 SOLD 1 200 00 SHARES 11-09-04 AT A PRICE OF -11,0000 33 so 40 144 --1 2923 -3502630 511791 000 5,11791 

1IJ1512004 - $33 5043 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF 50 95 MCDONALD & CO 

11/22/04 SOLD 300 00 SHARES 11-22-04 AT A PRICE OF $35 4781 -30C ji 1548 10 6--a 18 2923 8 156 57 1 871 61 000 1,87161 

11/2612004 1 LESS BROKER COMMI SSION OF $15 00 AND OTHER 

CHARGES OF $0 25 JMP SECURITIES 
11/23104 SOLD 500 00 SHARES 11-23-04 AT A PRICE OF $35 2931 -500 30 3529 17 621 13 2923 -14 59429 302684 000 3,02584 

1112912004 1 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 42 JMP SECURITIES 

1112410A SOLD 400 00 SHARES 11-24-04 AT A PRICE OF $35 5361 -40000 1154 14 194' 10 2923 -1167543 251867 000 2,51867 

11/30/2004 1 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 34 JMP SECURITIES 
11/26/04 SOLD 100 00 SHARES 11-26-04 AT A PRICE OF $35 6677 -100 0- 3' 67, 3 561 66 2923 -291886 64282 000 64282 
1210112004 1 LESS BROKER COMMISSION OF $5 00 AND OTHER 

CHARGES OF $0 09 JMP SECURITIES 

11129104 SOLD 100 00 SHARES 11-29-04 AT A PRICE OF $35 6676 -100 00 3r, 6- 3 561 6' 2923 -291886 64281 000 64281 
12/0212004 1 LESS BROKER COMMISSION OF $5 00 AND OTHER 

CHARGES OF $0 09 JMP SECURITIES 
12/2/04 SOLD 800 00 SHARES 12-02-04 AT A PRICE OF $36 1783 -80000 16 18 28901 96 2923 -2335086 5551 10 000 5 .55110 
12107/2004 1 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 68 STEPHENS, INC 
12/3104 SOLD 500 00 SHARES 12-03-04 AT A PRICE OF $35 9153 -50000 92 17 932 22 2923 -1459429 3,33793 000 3 .33793 
12/08/2004 1 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 43 STEPHENS, INC 

Totals for security -8,10000 260,45349 -236,42749 24,026-00 0.00 24A11111 .00 

HARMAN INTL INDS INC NEW COM STK USDO 01 

7/14/04 SOLD 1 .000 00 SHARES 07-14-04 AT A PRICE OF -1 000 00 56 8 85 630 79 8993 -89874 50 -424371 000 A.243 71 
0712012004 S85 6828 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $2 01 MORGAN STANLEY & CO 
8118/04 SOLD 400 00 SHARES 08-18-04 AT A PRICE OF $84 9988 -400 OD 0 33 978 72 8993 -3594980 -1971 08 000 -1,97108 
08/2312004 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 80 WARBURG DILLON READ LLC 
10/4/04 SOLD 400 00 SHARES 10-04-04 AT A PRICE OF $111 309 -400 OC ill ~1 44 502 55 8992 -3594980 855275 000 8.6%75 
10/07/2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $1 05 BURNS FRY INC 

0 
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11/22104 SOLD 400 00 SHARES 11-22-04 AT A PRICE OF $123 6573 AOO 00 '23 66 49441 -6 8991 -3594980 13491 96 000 13,49196 

1 1/26/2004 LESS BROKER COMMISSION OF $20 00 AND OTHER 
CHARGES OF $1 16 MCDONALD & CO 

Totals for security .2,200 00 213,553 82 .197,72390 16,829.92 0.00 11SX9.92 

HEADWATERS INC COM 

9~29104 SOLD 1,200 00 SHARES 09-29-04 AT A PRICE OF -1 200 00 '1 0 3 7 36 445 30 2577 -3092609 551921 000 5,61921 
10104/2004 ' $30 3718 NET LESS CHARGES OF $0 86 WEDBUSH 

MORGAN SECURITIES INC 
9130/04 SOLD 300 00 SHARES 09-30-04 AT A PRICE OF $30 7509 -300 00 30 75 9 225 05 2577 -7731 52 1,49353 000 1,49353 
1010512004 1 NET LESS CHARGES OF $0 22 WEDBUSH MORGAN 

SECURITIES INC 
1011/04 SOLD 300 00 SHARES 10-01-04 AT A PRICE OF $30 8976 -30000 -10 90 9 269 06 25 77 -7 731 52 1,53754 000 1,53754 
IDIM2004 ' NET LESS CHARGES OF $0 22 WEDBUSH MORGAN 

SECURITIES INC 
10il/04 SOLD 300 00 SHARES 10-01-04 AT A PRICE OF $30 9888 300 00 3099 928142 2581 -7 731 52 154990 000 1,54990 
1010612004 1 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 22 J P MORGAN SEC (STKS & BONDS) 
11/3104 SOLD 600 00 SHARES 11-03-04 AT A PRICE OF $32 7115 -60000 32 71 19626 44 2588 15527 0,4 409850 000 4.00850 
11/0812004 1 NET LESS CHARGES OF $0 46 STEPHENS, INC 
11110/04 SOLD 1,000 00 SHARES 11-10-04 AT A PRICE OF $34 022 -1 30000 34 02 34 021 20 2588 -2587989 814131 000 &141 31 
1111612004 1 NET LESS CHARGES OF $0 80 STEPHENS, INC 
I 1 /1 V04 SOLD 400 00 SHARES 11-1 1-04 AT A PRICE OF $34 487 -400 00 34 49 13 794 47, 2588 -10351 96 344251 000 3,44251 
11,16/2004 - NET LESS CHARGES OF $0 33 STEPHENS INC 

Totals for secunty -4,10000 131,66294 -105,88044 25,782.50 0.00 211^2.60 
ITT EDL SVCS INC COM 

11/18104 SOLD 1,100 00 SHARES 11-18-04 AT A PRICE OF -1 1 DO 00 4~ 71 50 222 0- 3739 -41 07830 914377 000 9,14377 
11123/2004 $45 7075 LESS BROKER COMMISSION OF $55 00 AND 

OTHER CHARGES OF $1 18 LEERINK SWANN & CO/IPO 
11/19/04 SOLD 1,000 00 SHARES 11-19-04 AT A PRICE OF -1 000 00 45 332 13 37 39 -37 34391 7,98822 000 7.98822 
11/2412004 1 $45 3B32 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $1 07 AMERICAN TECHNOLOGY 
RESEARCH 
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Equities 

Common Stock 
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11/22104 SOLD 1,000 00 SHARES 11-22-04 AT A PRICE OF -1 000 011 41 89 45 83- 8- 37 39 -37 34391 849391 000 8.49391 

11/2612004 1 $45 8889 LESS BROKER COMMISSION OF $50 00 AND 
OTHER CHARGES OF $1 08 NORTHERN TRUST 
SECURITIES INC 

Totals for security -3,10000 141,392 02 -116,76612 25,62690 0.00 2S.42590 

LIGAND PHARMACEUTICALS INC CL B 

1211/04 SOLD 3,000 00 SHARES 12-01-04 AT A PRICE OF $11 623 -3 000 CO 1162 34 B68 18 1207 -36 19490 -1 32672 000 -1,32672 

12/06/2004 - NET LESS CHARGES OF $0 82 PIPER, JAFFRAY & 
HOPWOOD, INC 

1212104 SOLD 1,100 00 SHARES 12-02-04 AT A PRICE OF $11 584 -1 100 00 11,18 12 742 1,- 1,207 -1327146 -52936 000 -%936 

1210712004 1 NET LESS CHARGES OF $0 30 PIPER, JAFFRAY & 
HOPWOOD, INC 

1219104 SOLD 1,600 00 SHARES 12-09-04 AT A PRICE OF -1 600 on 11 56 18432 0-1 1211 -1930394 -87190 000 -at so 
1211412004 1 $11 5603 LESS BROKER COMMISSION OF $64 00 AND 

OTHER CHARGES OF $0 44 NORTHERN TRUST 
SECURITIES INC 

12/9/04 SOLD 2,900 00 SHARES 12-09-04 AT A PRICE OF -2 900 OD 1142 33 128 53 12 07 -34 98840 -185987 000 -1,86987 
1211412004 1 $11 4239 NET LESS CHARGES OF $0 78 FRIEDMAN 

BILLING & RAMSEY 
12/13104 SOLD 1,200 00 SHARES 12-13-04 AT A PRICE OF -1 20000 1214 14 565 01 1207 -14477 96 8705 000 87059 
12/16/2 2004 ' $12 1378 NET LESS CHARGES OF $0 35 ROBERT W BAIRD 

& CO INC 
12114/04 SOLD 2,500 00 SHARES 12-14-04 AT A PRICE OF -2 ~00,DO 12 31 30 768 -,8 12 07 -30 16241 60637 000 ON 37 
12~17/2004 1 $12 3078 NET LESS CHARGES OF $0 72 ROBERT W BAIRD 

CO INC 

Totals for security -12,300 00 1" .504 64 -148,39907 -3 .8%.43 0.00 -3AN.43 

MACROMEDIA INC COM 

7121104 SOLD 1,800 00 SHARES 07-21-04 AT A PRICE OF -1 800 0c; 81 37 451 00 2328 -4190366 -4,45266 000 -4,45266 
07/26t2004 ' $20 8066 NET LESS CHARGES OF $0 88 PIPER JAFFRAY 

& HOPWOOD INC 

Totals for security -1,800 00 37,45100 .41,90366 -4,462.66 0.00 -"7-66 

MACROVISION CORP COM 
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Common Stock 

Sales 

8120104 SOLD 1,300 00 SHARES 08-20-04 AT A PRICE OF -1 300 00 22 '5 29 316 00 2493 -3240397 -308797 000 408797 

0812512004 1 $22 5513 NET LESS CHARGES OF $0 69 PACIFIC CREST 
SECURITIES 

8/25/04 SOLD 1,200 00 SHARES 06-25-04 AT A PRICE OF -1 200 00 2335 28 D22 70 24 93 -29911 36 -1,88866 000 -1,8158 66 

08130/2004 $23 3528 NET LESS CHARGES OF $0 66 PACIFIC CREST 
SECURITIES 

8/26/04 SOLD 1,100 00 SHARES 08-26-04 AT A PRICE OF -1 100 00 -1336 25 698 47 2493 -27 41875 -1 72028 000 -1 .72028 
08/31/2004 1 $23 3628 NET LESS CHARGES OF $0 61 PACIFIC CREST 

SECURITIES 
8/27104 SOLD 200 00 SHARES 08-27-04 AT A PRICE OF $23 5548 200 00 2315 4 710 84 2493 -498523 -27439 000 -27439 

0910112004 1 NET LESS CHARGES OF $0 12 PACIFIC CREST SECURITIES 
9/24/04 SOLD 1 .700 00 SHARES 09-24-04 AT A PRICE OF -1 700 00 22 96 3902683 2493 -42 37442 -3,34759 000 -3.34759 
09/29/2004 1 $22 9575 NET LESS CHARGES OF $0 92 PACIFIC CREST 

SECURITIES 
9/27/04 SOLD 600 00 SHARES 09-27-04 AT A PRICE OF $23 0528 -60CJ 00 '-305 13 831 35 24 93 -1495568 -1 12433 000 -1 .12433 
09/3012004 ' NET LESS CHARGES OF $0 33 PACIFIC CREST SECURITIES 
9128/04 SOLD 800 00 SHARES 09-28-04 AT A PRICE OF $23 0565 -800 00 21 L16 18444 76 2493 -1994091 -1,49615 000 -1,49615 
1010112004 1 NET LESS CHARGES OF $0 44 PACIFIC CREST SECURITIES 
9129/04 SOLD 700 00 SHARES 09-29-04 AT A PRICE OF $23 4135 -700 JD 23 41 1638906 2493 -17 448 29 -1,05923 000 -1,06923 
10/04/2004 1 NET LESS CHARGES OF $0 39 PACIFIC CREST SECURITIES 
10/1/04 SOLD 900 00 SHARES 10-01-04 AT A PRICE OF $24 1894 900 011 21 -6995 2493 -22 433 52 -66357 000 -03570 
1 006/2004 ' NET LESS CHARGES OF $0 51 PACIFIC CREST SECURITIES 
1014104 SOLD 900 00 SHARES 10-04-04 AT A PRICE OF $24 3341 -900 00 24 33 21 9LIC 17 2493 -2243352 -53335 000 -63335 
10/07/2004 1 NET LESS CHARGES OF $0 52 PACIFIC CREST SECURITIES 
10/5/04 SOLD 1 600 00 SHARES 10-05-04 AT A PRICE OF -16000-1 E 11 5 40 8-3 92 2493 -3988181 99211 000 09211 
10/0812004 1 $25 5468 NET LESS CHARGES OF $0 96 PACIFIC CREST 

SECURITIES 
10/18/04 SOLD 300 00 SHARES 10-18-04 AT A PRICE OF $25 3199 3N 0~, 32 7 ~95 -14 2493 -7 477 84 11795 000 11795 
101211ZO04 NET LESS CHARGES OF $0 18 PACIFIC CREST SECURITIES 
10,1 9,04 SOLD 1,300 00 SHARES 10-19-134 AT A PRICE OF 1 300 00 41 33 03 1 96 2493 -3240397 62799 000 62799 
1012212004 $25 4098 NET LESS CHARGES OF $0 7a PACIFIC CREST 

SECURITIES 
10121104 SOLD 500 00 SHARES 10-21-04 AT A PRICE OF $26 4571 -50C 00 2,~ 4 6 1322824 2493 -1246307 76517 000 76517 
10126/2004 NET LESS CHARGES OF $0 31 PACIFIC CREST SECURITIES 
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10122104 SOLD 1,900 00 SHARES 10-22-04 AT A PRICE OF -1 900 co 2F~ 44 50235 39 2493 -47 35965 2,87574 000 2,67574 
10/27/2004 $26 4403 NET LESS CHARGES OF $1 18 PACIFIC CREST 

SECURITIES 
10127104 SOLD 1,500 00 SHARES 10-27-04 AT A PRICE OF -1 50D ~r - -1 1 41 26508 2493 3738920 3,87588 000 3,87588 
11/01/2004 $27 5107 NET LESS CHARGES OF SO 97 PACIFIC CREST 

SECURITIES 
12/6/04 SOLD 1,700 00 SHARES 12-06-04 AT A PRICE OF - 1 700 00 2~ 40 447,8663 2497 -42 37442 241221 000 2,41221 
12/0912004 1 $26 3957 LESS BROKER COMMISSION OF $85 00 AND 

OTHER CHARGES OF $1 06 J P MORGAN SEC (STKS & 
BONDS) 

1217/04 SOLD 1,900 00 SHARES 12-07-04 AT A PRICE OF -1 90000 2~~ 16 49 604 22 24 97 -47 35965 224457 000 2,24457 
12/1012004 1 $26 1581 LESS BROKER COMMISSION OF $95 00 AND 

OTHER CHARGES OF $1 17 J P MORGAN SEC (STKS & 
BONDS) 

12004 SOLD 600 00 SHARES 12-08-04 AT A PRICE OF $26 7157 -600 CC 72 1602904 2493 -14 95568 107336 000 1,07336 
12/13/2004 1 NET LESS CHARGES OF $0 38 THOMAS WEISEL PARTNER 

LLC 
12/9/04 SOLD 3,600 00 SHARES 12-09-04 AT A PRICE OF $26 087 -3 600 CC) -6 09 93 731 CC) 24 97 -8973407 3,99693 000 3,00693 
12/1412004 1 LESS BROKER COMMISSION OF $180 00 AND OTHER 

CHARGES OF $2 20 NORTHERN TRUST SECURITIES INC 
12/16/04 SOLD 1,200 00 SHARES 12-16-04 AT A PRICE OF -1 200 D0 -190 31 081 2493 -2991136 1 17019 000 1,170190 
12/2112004 1 $25 9019 NET LESS CHARGES OF $0 73 D A DAVIDSON 

& CO, INC 
12117104 SOLD 2,900 00 SHARES 12-17-04 AT A PRICE OF -2 900 0~ 39 73615 06 24 93 -72 285 77 1 32929 000 1,32929 
1212212004 ' $25 3851 NET LESS CHARGES OF $1 73 D A DAVIDSON 

& CO INC 

Totals for secunty -28,400 00 714,188 01 -707,90214 6,286.87 0.00 1411111116 .1117 
MONSTER WORLDWIDE INC COM 
12,29/04 SOLD 300 00 SHARES 12-29-04 AT A PRICE OF $34 00 _30n 00 14 CC 10 199 76 2288 6864 71 333505 000 3,33505 

NET LESS CHARGES OF $0 24 ROBERT W BAIRD & CO 
INC 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realizea GIL Detail 
29 Jun 04 - 31 Dec 04 

Totals for security 

OMNIVISION TECHNOLOGIES INC COM 

-30000 10,199 76 -6,86471 3,335.05 0.00 3,3X.06 
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Realized Gain~Loss Detail rage 25 WIN 

Trade/ Trade Unit Market Translabon Total 
Settle Date Shaies,Par Price Proceeds Cost Cost Gain/Loss Gainill-0113 GairdLoss 

Equities 

Common Stock 

Sales 

12/13/04 SOLD 3,300 00 SHARES 12-13-04 AT A PRICE OF -3 300 OL) 113 43 54 216 41 1285 -4239345 1 1 .1322 96 000 1 11 .1122 96 
1211612004 1 $16 4296 NET LESS CHARGES OF $1 27 FIRST BOSTON 

CORP 

Totals for security .3,30000 54,216 41 -42,39345 11,822.96 0.00 11=96 

P F CHANGS CHINA BISTRO INC COM STK 

12J10104 SOLD 800 00 SHARES 12-10-04 AT A PRICE OF $55 8088 -80000 15 81 44 645 99 4070 -3255630 12,08969 000 12,08969 
12/15/2004 1 NET LESS CHARGES OF $1 05 STEPHENS, INC 

Totals for security -80000 44,64599 -32,566 30 12,089.69 0.00 12AS9.69 

PAC SUNWEAR CAL INC COM 
10111104 SOLD 1,800 00 SHARES 10-1 1-04 AT A PRICE OF -1 Boo 00 2315 41 665 -8 1907 -3432646 733932 000 7,33932 
10/14/2004 1 $23 1482 NET LESS CHARGES OF $D 98 WEDBUSH 

MORGAN SECURITIES INC 
10127/04 SOLD 1,700 00 SHARES 10-27-04 AT A PRICE OF -1 700 CO 91 38 938 94 1907 -3241943 6,519 511 000 6,51951 
11/01/2004 1 $22 9058 NET LESS CHARGES OF $0 92 PIPER JAFFRAY 

& HOPWOOD INC 
1 1 12J04 SOLD 1,700 00 SHARES 11-02-04 AT A PRICE OF 1 700 D, 70 40 2~t 34 1907 -3241943 7,87591 000 7.87591 
11/0512004 1 $23 7037 NET LESS CHARGES OF $0 95 PIPER, JAFFRAY 

&HOPWOODINC 
11/10/04 SOLD 1,900 00 SHARES 11-10-04 AT A PRICE OF -1 -1 00 0 3 -'141 44 482 51 1907 -3623348 824903 000 8,24903 
11/1&2004 1 $23 4124 NET LESS CHARGES OF $1 05 PIPER JAFFRAY 

&HOPWOODINC 
11122104 SOLD 2,100 00 SHARES 11-22-04 AT A PRICE OF -2 10C,'] 2-125 4883099 1907 -4004753 8,7B3 46 000 8,78346 
11/2612004 $23 2534 NET LESS CHARGES OF $1 15 PIPER JAFFRAY 

& HOPWOOD INC 
12,19j04 SOLD 4,100 00 SHARES 12-09-04 AT A PRICE OF -4 100 GC 91 324 54 1907 -78 18804 13,13650 000 13,13650 12 ;1412004 $22 2748 NET LESS CHARGES OF $2 14 WEDBUSH 

MORGAN SECURITIES INC 
12110104 SOLD 3,500 00 SHARES 12-10-04 AT A PRICE OF -3 500 00 C,5 7 7 1 t,9 -54 1907 -66 74589 10,41365 000 10,41365 1--/1512004 $22 0461 NET LESS CHARGES OF $1 81 WEDBUSH 

MORGAN SECURITIES INC 
12,13/04 SOLD 1,000 00 SHARES 12-13-04 AT A PRICE OF $21 831 -1 000 G'~ 2183 21 830 48 1907 -19 070 25 276023 000 2,70D 23 12/16/2004 1 NET LESS CHARGES OF $0 52 FIRST BOSTON CORP 



PIXAR COM 

6125104 SOLD 1,300 00 SHARES 08-25-04 AT A PRICE OF -1 '100 00 74 76 97 18494 6925 -9002560 7 15934 000 7.15934 08J3012004 1 $74 7594 NET LESS CHARGES OF $2 28 BURNS FRY INC 

Northern Trust *Generated by Northern Trust from periodlil; data on 28 Feb 05 C0661 
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Trade, Trade Unit Market Translabon Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gainkoss 

Equities 
Common Stock 

Sales 

12114/04 SOLD 1,700 00 SHARES 12-14-04 AT A PRICE OF -1 700 00 2219 37 719 90 1907 -3241943 530047 000 5,30047 

12/17/2004 1 $22 1887 NET LESS CHARGES OF $0 89 FIRST BOSTON 

CORP 

Totals for security -19,500 00 442,24802 -371,86994 70,378.08 &GI11 7UTS.u 

PATINA OIL & GAS CORP COM 

12/16/04 SOLD 3,900 00 SHARES 12-16-04 AT A PRICE OF -3 900 Ce 31 95 139 992 28 2920 -11372427 26,268 011 000 26,25801 
1212112004 1 $35 9463 LESS BROKER COMMISSION OF $195 00 AND 

OTHER CHARGES OF $3 29 NORTHERN TRUST 

SECURITIES INC 
1,-)16/04 SOLD 2,900 00 SHARES 12-16-04 AT A PRICE OF 900 00 362-1 10503698 2920 -84 564 20 2047278 000 20,47278 
12/21/2004 $36 2705 LESS BROKER COMMISSION OF $145 00 AND 

OTHER CHARGES OF $2 47 DOMINION SECURITIES 

CORP,LTD 
12/17104 SOLD 1,700 00 SHARES 12-17-04 AT A PRICE OF -1 70,3 D3 311-0 62 310 50 2920 A9 572 12 12,73838 000 12,73838 
12122j2004 $36 7041 LESS BROKER COMMISSION OF $85 00 AND 

OTHER CHARGES OF 51 47 WEDBUSH MORGAN 
SECURITIES INC 

12,117104 SOLD 800 00 SHARES 12-17-04 AT A PRICE OF $36 8108 -800 cc, -681 29407 91, 2920 2332805 6,07990 000 6,07990 
12/2212004 LESS 13ROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 69 ALEX BROWN & SONS 

Totals for security -9,30000 336,747 71 -271,18864 65,569.07 0.00 "A69.07 

PATTERSON-UTI ENERGY INC COM COM 

1017104 SOLD 4,000 00 SHARES 10-07-04 AT A PRICE OF -4 00D L : 1990 79 58- 33 16 72 -6688062 12,70671 000 12,70671 
10)13/2004 1 $19 8973 NET LESS CHARGES OF $1 87 BEAR STEARNS 

& Co 
1018/04 SOLD 2,200 00 SHARES 10-08-04 AT A PRICE OF -2 200 00 1'1 82 43604 95 1672 -3678434 6,82061 0 DD 6.42061 
10114/2004 1 

$19 8209 NET LESS CHARGES OF $1 03 BEAR, STEARNS 
& Co 

Totals for security -6,20000 123,192 28 -103,66496 19,527.32 0.00 19Aa7.32 
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Trade/ Trade Unit Market Translation TOW 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GallnIlLoss 

Equities 

Common Stock 

Sales 

8126,04 SOLD 500 00 SHARES 08-26-04 AT A PRICE OF $75 4824 
50000 ';48 37 740 31 6925 -a4 625 23 3,11508 000 3,11608 

08/3112004 1 NET LESS CHARGES OF $0 89 BURNS FRY INC 
-600 00 -590 45 539 17 6925 -41 55028 3,98889 000 3,9W 8/27/04 SOLD 600 00 SHARES 08-27-04 AT A PRICE OF $75 9004 

8910 

09101/2004 ' NET LESS CHARGES OF $1 07 BURNS FRY INC 
8131/04 SOLD 900 00 SHARES 08-31-04 AT A PRICE OF $77 5384 -900 00 54 697,82 92 6925 -62 32541 7,45751 000 7.46751 

09/03/2004 1 NET LESS CHARGES OF $1 64 BURNS FRY INC 
911/04 SOLD 200 00 SHARES 09-01-04 AT A PRICE OF $77 6952 -200 00 1553867 6925 1385009 168858 000 1.GW 68 

0910712004 NET LESS CHARGES OF $0 37 BURNS FRY INC 
9/17104 SOLD 600 00 SHARES 09-17-04 AT A PRICE OF $79 8565 -600 CC) 7986 47 912 -7 6925 -41 55028 6,36249 0 00 6,36249 

0912212004 1 NET LESS CHARGES OF $1 13 FIRST BOSTON CORP 
9/2DO4 SOLD 500 00 SHARES 09-22-04 AT A PRICE OF $80 4831 -500 00 9048 40 240 60 6925 3462523 5,61537 000 5,61537 

09/2712004 1 NET LESS CHARGES OF $0 95 FIRST BOSTON CORP 
9/23104 SOLD 500 00 SHARES 09-23-04 AT A PRICE OF $80 0327 -50000 80 03 40 015 41 6925 -3462523 539018 000 5,NO 18 

09/28/2004 NET LESS CHARGES OF $0 94 FIRST BOSTON CORP 
10/4/04 SOLD 600 00 SHARES 10-04-04 AT A PRICE OF $80 6906 -600 PD69 48 413 22 6925 -41 55028 686294 000 6,06294 

10107(2004 NET LESS CHARGES OF $1 14 BURNS FRY INC 
10127104 SOLD 500 00 SHARES 10-27-04 AT A PRICE OF $79 4725 -500 00 -947 39 -35 3-- 6925 -3462523 5,11009 000 5,11009 
1110112004 NET LESS CHARGES OF $0 93 BURNS FRY INC 
1112104 SOLD 500 00 SHARES 11-02-04 AT A PRICE OF $80 4545 50000 RfD 45 40 22o 30 69 .15 -3462523 5601 07 000 5.60107 
MD5/2004 1 NET LESS CHARGES OF So 95 BURNS FRY INC 
11/5/04 SOLD 500 00 SHARES 11-05-04 AT A PRICE OF $84 534 -5N 00 ~4 ' 3 42 266 01 6925 -3462523 7,64078 000 7.64078 
11)101-2004 NET LESS CHARGES OF $0 99 BURNS FRY INC 
11115/04 SOLD 500 00 SHARES 11-15-04 AT A PRICE OF $90 9501 -300 CID 93 95 45 473 98 6925 -3462523 1084875 000 110,80 75 
1111612004 1 NET LESS CHARGES OF $1 07 BURNS FRY INC 

Totals for security -7 .70000 610,069 62 -533,228 55 76,941 .07 0.00 7WI.07 

PLANTRONICS INC NEW COM 

712 1/04 SOLD 1 000 00 SHARES 07-21-04 AT A PRICE OF -1 00000 4~88 40 830 54 4184 -41 792 19 -96165 000 -9111165 
07J26/2004 $40 8815 LESS BROKER COMMISSION OF $50 00 AND 

OTHER CHARGES OF $0 96 PACIFIC GROWTH 

Totals for security -1,000 00 40,83054 -411,792 19 -961 .65 0.00 -01.65 

POWER-ONE INC COM 

7122134 SOLD 1,000 00 SHARES 07-22-04 AT A PRICE OF $9 1078 -1 COO 00 911 9 107, 58 7 17 -7 16702 194056 000 1,9056 
0712712004 1 NET LESS CHARGES OF $0 22 STEPHENS, INC 

Northern Trust *Generated by Northern Trust from penodic date on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakAms 

EqZ1111es 

Common Stock 

Sales 

7/23104 SOLD 7,300 00 SHARES 07-23-04 AT A PRICE OF $8 6519 -7 300 OD 865 63157 39 7 17 -52,31922 10,a3817 000 10.W8 V 
0712812004 1 NET LESS CHARGES OF $1 48 STEPHENS, INC 

Totals for security -8,300 00 72,264 97 -59,48624 12,778.73 0.00 14778.73 

ROPER INDS INC NEW COM 

7/16/04 SOLD 700 00 SHARES 07-16-04 AT A PRICE OF $54 9141 -700 00, ' 4 91 38 403 97 5633 -3939438 -99041 000 -9110 41 
07/21/2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 90 BUCKINGHAM RESEARCH GROUP 
10/7/04 SOLD 500 00 SHARES 10-07-04 AT A PRICE OF $61 5488 -500 fDo ~'l 55 30 -4867 5632 -28 13885 2,60982 000 2,W9 82 
10/1312004 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 73 BUCKINGHAM RESEARCH GROUP 
11,1/04 SOLD 700 00 SHARES 11-01-04 AT A PRICE OF $60 7791 700 CO 60 78 42 509 37 5633 39394 38 3,11499 000 3.11499 
1 1 IG412004 LESS BROKER COMMISSION OF S35 00 AND OTHER 

CHARGES OF $1 00 JOHNSON RICE & CO 

Totals for security -1,900 OG 111,662 01 -106,92761 4,734.40 0.00 4,n4.40 

SEI INVTS CO COM 

11/15104 SOLD 1,400 00 SHARES 11-15-04 AT A PRICE OF -1 400 uO IR 61 54 C158 1;1 2941 -41 17076 12,88785 000 12.00785 
11/18/2004 ' $38 6142 NET LESS CHARGES OF $1 27 ROBERT VV BAIRD 

& CO INC 
11/30/04 SOLD 200 00 SHARES 11-30-04 AT A PRICE OF $38 9555 2GL 96 7-8091 2945 -5881 54 1,89937 000 I .M9 37 
12'03/2004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 19 1 P MORGAN SEC (STKS & BONDS) 

Totals for security -1,60000 61,839 52 -47,05230 14,787.22 0.00 A767.22 
SURMODICS INC COM 

11/8/04 SOLD 1,200 00 SHARES 11-08-04 AT A PRICE OF -1 Go G~ 2F~ 93 34 71" 22 2395 -2873632 596090 000 5,9W 90 11112/2004 ' $28 9317 NET LESS CHARGES OF $0 82 LEERINK SWANN 
& CO/IPO 

1119/04 
SOLD 300 00 SHARES 11-09-04 AT A PRICE OF $28 60 -30000 2860 8 57979 2395 7 18408 1,39571 000 1 .39571 11115/2004 1 NET LESS CHARGES OF $0 21 LEERINK SVVANN & CO/IPO 

11129/04 SOLD 700 00 SHARES 11-29-04 AT A PRICE OF $30 2602 -70000 3-- 26 21 18164 2395 1676285 4,41879 000 4.41879 12102/2004 1 NET LESS CHARGES OF $0 50 OPPENHEIMER AND CO, INC 
11130/04 SOLD 600 00 SHARES 11-30-04 AT A PRICE OF $30 1009 -60000 -10 18 060 11 2395 -14368 16 3691 95 000 3,W 95 12/03/2004 NET LESS CHARGES OF $0 43 OPPENHEIMER AND CO, INC 
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SettIe Date ShaTesfPaT Price Proceeds Cost Cost Gain/Loss GairdLoss GaWVLxss 

Equities 

Common Stock 

Sales 
1211104 SOLD 200 00 SHARES 12-01-04 AT A PRICE OF $30 2047 00 3020 6040-9 2395 -478939 1,251 40 000 1,25140 

1210612004 NET LESS CHARGES OF $0 15 ADAMS, HARKNESS & 
HILL, INC 

12/22/04 SOLD 2,700 00 SHARES 12-22-04 AT A PRICE OF -2 700 00 3' 27 86 982 24 2398 -6465671 212,32553 000 22,32S53 

12128J2004 $32 2664 LESS BROKER COMMISSION OF $135 00 AND 
OTHER CHARGES OF $2 04 NORTHERN TRUST 
SECURITIES 1NC 

Total* for security -5,700 00 175,56179 -136 .49751 39,064.28 0.00 3SA" .28 

SYNOPSYS INC COM 

8/20/04 SOLD 2 400 00 SHARES 08-20-04 AT A PRICE OF $14 797 2 4CO CO '480 35 511 96 27 03 -64 864 10 -29,35214 000 -29.35214 
08/2512004 1 NET LESS CHARGES OF $0 84 LEHMAN BROTHERS, INC 
8/23104 SOLD 2,600 00 SHARES 08-23-04 AT A PRICE OF -2 600 co 191S 39--,82 -11 2703 -7026944 -3088713 000 -30,80713 
08126/2004 1 $15 1474 NET LESS CHARGES OF $0 93 LEHMAN 

BROTHERS, INC 
9/16104 SOLD 2,300 00 SHARES 09-16-04 AT A PRICE OF -230000 1684 38 -32 01 27 03 -62 161 43 -23,42942 000 -23,42942 
09)21/2004 $16 8404 NET LESS CHARGES OF $0 91 PIPER, JAFFRAY 

& HOPWOOD INC 
9/17/04 SOLD 2,300 00 SHARES 09-17-04 AT A PRICE OF -2 300 00 lp 98 39 046 87 2703 -62 16142 -2311455 000 -23,11455 
09/22/2004 $16 9773 NET LESS CHARGES OF $0 92 D A DAVIDSON 

10/22/04 
& CO INC 

SOLD 800 00 SHARES 10-22-04 AT A PRICE OF $15 7675 800 OD 1 E 77 12 6: 13 70 2703 -21 621 37 -9,00767 000 -9.00767 
10/27/2004 NET LESS CHARGES OF $0 30 ADAMS HARKNESS & 

HILL INC 
1 0/25/04 SOLD 2,000 00 SHARES 10-25-04 AT A PRICE OF -200000 1177 31 53166 2703 -5405341 -22,521 75 000 -2Z521 75 
10/28/2004 1 $15 7662 NET LESS CHARGES OF $0 74 ADAMS, 

HARKNESS& HILL INC 
10/26/04 SOLD 2,600 00 SHARES 10-26-04 AT A PRICE OF -2 300 00 1' 7C 40984 14 2703 -7026944 29,28530 000 -29,25530 
10129/2004 1 $15 7635 NET LESS CHARGES OF $0 96 ADAMS, 

HARKNESS & HILL, INC 
!U~04 SOLD 2,500 00 SHARES 11-02-04 AT A PRICE OF -2 50~ 0' , 1F 74 41 e52 77 2703 -67 566 77 -2571400 000 -25,71400 
11,05/2004 1 $16 7415 NET LESS CHARGES OF $0 98 ADAMS. 

HARKNESS & HILL, INC 
11 /8/04 SOLD Goo 00 SHARES 11-08-04 AT A PRICE OF $16 947 -60000 ~;'J5 10 167 96 27 03 -1621602 -604806 000 -6.04806 
1111212004 NET LESS CHARGES OF $0 24 ADAMS, HARKNESS & 

HILL 1NC 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GamAAss 

Equities 
Common Stock 

Sales 

11/9104 SOLD 2 000 00 SHARES 11-09-04 AT A PRICE OF 
-2 000 20 1,365 33 304 42 2703 -5405341 -2074899 000 -20,74599 

11/1512004 1 $16 6526 NET LESS CHARGES OF $0 78 ADAMS . 

HARKNESS & HILL, INC 
11117/04 SOLD 2,600 00 SHARES 11-17-04 AT A PRICE OF 

-2 600 17 63 4E 824 44 2703 -7026944 -2444500 000 -24,44600 

1112212004 1 $17 6252 NET LESS CHARGES OF $1 08 WELLS FARGO 

SECURITIES LLC 

12/2104 SOLD 2,400 00 SHARES 12-02-04 AT A PRICE OF 
-2 400 53 18 80 45 11534 27 03 -64864 10 -19,74876 000 -19,74076 

12/07/2004 ' $18 7985 NET LESS CHARGES OF $1 06 STEPHENS, INC 

Totals for security -25,100 00 414,06758 -678,37035 -264,302.77 0.00 -2"M2.77 

TCF FNCL CORP COM 

40 3'q, 9C 16 -3969293 32597 000 32697 7/13104 SOLD 700 00 SHARES 07-13-04 AT A PRICE OF $57 2212 --03 -r' ~- :2 56' 

0711612004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 94 SANDLER ONEIL 

7115/04 SOLD 700 00 SHARES 07-15-04 AT A PRICE OF $59 288 -70000 "-9 41 46S 62 5675 -3969293 1,77269 000 1 .77269 

07/20/2004 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 98 STERLING INVESTMENT 

8,'26/04 SOLD 1,200 00 SHARES 08-26-04 AT A PRICE OF -1 1100 Lo 6~60 76 2,31 93 5675 -6804502 821691 000 8,2% 91 

0613112004 $63 6031 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $1 79 MERRILL LYNCH PIERCE, 

9/14104 
FENNER 

-1 200 SC 31 79 38 081 1 0 2840 -34022 51 405859 000 4,038 SOLD 1,200 00 SHARES 09-14-04 AT A PRICE OF $31 785 59 
09/1712004 1 LESS BROKER COMMISSION OF $60 00 AND OTHER 

CHARGES OF $0 90 JMP SECURITIES 
904/04 SOLD 1,000 00 SHARES 09-14-04 AT A PRICE OF $31 73 -1 000 L~ 1-3 31699 25 2838 -2835209 3,34716 000 3,347 16 
09~1712004 - LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 75 HARBORSIDE SECURITIES 
9/14104 SOLD 1,000 00 SHARES 09-14-04 AT A PRICE OF $31 715 -1 000 Of) -1,2 31 664 25 2840 -28 35209 331216 000 3,31216 
09/1712004 1 LESS BROKER COMMISSION OF $50 00 AND OTHER 

CHARGES OF $0 75 DOMINION SECURITIES CORP,LTD 
9/15/04 SOLD 1,200 00 SHARES 09-15-04 AT A PRICE OF -1 200 00 ~162 37 887 79 2840 -34022 51 3,86528 000 3,W28 
09/20/2004 ' $31 6239 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $0 89 JMP SECURITIES 

Totals for security -7,00000 297,07884 -272,18008 24,898 .76 0.00 UAvi 

TRIAD HOSPS INC COM 

Northern Trust by Northern Trust from periodic data on 28 Feb 05 00661 



VARIAN INC COM 

813104 SOLD 200 00 SHARES 08-03-04 AT A PRICE OF $40 1324 200 00 4E' 13 801629 41 18 -822573 -20944 000 -2D9 44 
03iW2004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 19 WARBURG DILLON READ LLC 

814104 SOLD 200 00 SHARES 08-04-04 AT A PRICE OF $40 00 -200 00 4000 7 989 81 41 18 -822573 -23592 000 -23592 
08/0912004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 19 WARBURG DILLON READ LLC 
816,04 SOLD 500 00 SHARES 08-06-04 AT A PRICE OF $37 8643 -500 0C 3-86 18 931 70 41 13 -2056433 -163263 000 -1,63263 
0811112004 1 NET LESS CHARGES OF $0 45 ROBERT W BAIRD & CO 

INC 

9/3/04 SOLD 200 00 SHARES 09-03-04 AT A PRICE OF $38 9043 200 C~ -i~ 90 7 --0 6- 41 18 822573 -45506 Goo -45606 
0910912004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 19 J P MORGAN SEC (STKS & BONDS) 

Northern Trust *Generated by Northern Trust from penodic dais on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation T011111131 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gainii 

Equitic,s 
Common Stock 

Sales 

7/6/04 SOLD 300 00 SHARES 07-06-04 AT A PRICE OF $36 151 
-300 03 3b15 10 830 04 3664 -1097687 -14683 000 -14683 

07/09/2004 1 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 26 WARBURG DILLON READ LLC 

Totals for secunty .300 00 10,830 04 .10,97687 -146.83 0 .00 -1" .93 

TRIMERIS INC COM 

12113104 SOLD 800 00 SHARES 12-13-04 AT A PRICE OF $14 093 -800 Ju 14 69 11 274 13 1404 -11 235 71 3842 000 3842 

12116/2004 NET LESS CHARGES OF $0 27 PIPER, JAFFRAY & 

HOPWOOD,INC 
12/1 4104 SOLD 1,000 00 SHARES 12-14-04 AT A PRICE OF -1 000 J3 14 0~ 14 i,45 4' 1404 -1404464 083 000 083 

1211712004 $14 0458 NET LESS CHARGES OF $0 33 PIPER, JAFFRAY 

& HOPWOOD INC 

12/15/04 SOLD 800 00 SHARES 12-15-04 AT A PRICE OF $14 1608 -800 00 14 16 11 328 37 1404 -11 231, 71 9266 000 9266 

12/20/2004 1 NET LESS CHARGES OF $0 27 BURNS FRY INC 

Totals for security .2,60000 36,647 97 -36,51606 131 .91 0.00 1311 .91 

URBAN OUTFITTERS INC COM 

11/2/04 SOLD 1,000 00 SHARES 11-02-04 AT A PRICE OF -1 00000 41 35 41 349 23 3087 -3087402 1047521 000 10.47521 
11/05120G4 1 $41 3 .502 NET LESS CHARGES OF $0 97 WEDBUSH 

MORGAN SECURITIES INC 

Totals for security -1,000()0 41,349 23 -30,87402 10,475.21 0.00 10.aS.21 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gam&oes 

Common Stock 

Sales 

9R~04 SOLD 700 00 SHARES 09-07-04 AT A PRICE OF $39 0759 
700 OD 3908 27 317, 48 41 18 -28 790 06 -1,47258 000 -1 .47258 

09110/2004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 65 J P MORGAN SEC (STKS & BONDS) 

1114JO4 SOLD 1,800 00 SHARES 11-04-04 AT A PRICE OF 
-1 800 C-1 34 28 61 - 10 13' 41 13 -74031 59 -1232094 000 -12,32094 

11/09/2004 1 $34 2845 NET LESS CHARGES OF $1 45 FIRST BOSTON 

CORP 
11/,104 SOLD 1,100 00 SHARES 11-05-04 AT A PRICE OF - 1 1 DID 00 3~', 18 39 795 63 41 13 -45241 53 -544590 000 4.445 W 

11J10/2004 1 $36 1787 NET LESS CHARGES OF $0 94 FIRST BOSTON 

CORP 

11115/04 SOLD 1,200 00 SHARES 11-15-04 AT A PRICE OF -1 20--, OL, 3~ 63 4389341 41 19 -4935439 -5 .46098 000 -5 .46098 

11/1812004 ' $36 6287 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $1 03 NEEDHAM & CO 

11/16/04 SOLD 800 00 SHARES 11-16-04 AT A PRICE OF $36 6945 -Ke 00 3F, b9 29 314 91 41 19 32 902 93 -358802 000 -3,511M 02 

11/1912004 1 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 69 NEEDHAM & CO 
11/17/04 SOLD 500 00 SHARES 11-17-04 AT A PRICE OF $37 1133 JO 3-11 18 556 -11 41 13 -2056433 -2,00812 000 -ZW8 12 

1112212004 NET LESS CHARGES OF $0 44 NEEDHAM & CO 

11/19104 SOLD 1,400 00 SHARES 11-19-04 AT A PRICE OF -1 400 CO 36 -4 51 361 79 41 19 -57 580 12 -621883 000 A218 83 
11124/2004 $36 7375 LESS BROKER COMMISSION OF $70 00 AND 

OTHER CHARGES OF $1 21 LEERINK SWANN & CO/IPO 
11119104 SOLD 300 00 SHARES 11-19-04 AT A PRICE OF $36 9024 30000 36 90 11055 46 41 19 -1233860 -1,28314 000 -1,29314 
11/2412004 1 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 26 J P MORGAN SEC (STKS & BONDS) 

Totals for secunty -8,90000 326,713 51 .366,045 07 -40,331 .66 0.00 .41k=I .S6 

VICURON PHARMACEUTICALS INC COM 

11119104 SOLD 3 200 00 SHARES 11-19-04 AT A PRICE OF -3 200 00 1-86 57162 50 1636 -5233887 482363 000 4,82363 
1112412004 1 $17 8637 NET LESS CHARGES OF $1 34 MERRILL LYNCH, 

PIERCE, FENNER 

11119/04 SOLD 1,100 00 SHARES 11-19-04 AT A PRICE OF $17 85 -1 1- 85 19 60 1 4 1638 -17 99148 161006 000 1,61006 
11/24/2004 1 LESS BROKER COMMISSION OF $33 00 AND OTHER 

CHARGES OF $0 46 HARBORSIDE SECURITIES 
12116104 SOLD 900 00 SHARES 12-16-04 AT A PRICE OF $17 0934 9C 0 C 1-09 15 347 70 1639 14 72031 62739 000 62739 
12J2112004 1 LESS BROKER COMMISSION OF $36 00 AND OTHER 

CHARGES OF $0 36 J P MORGAN SEC (STKS & BONDS) 

Northern Trust *Generated by Northem Trust from peficidic date on 28 Feb 05 C0661 

Realizeti G/E Detail 
29 Jun 04 - 31 Dec 04 
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Page 33 of 36 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation TOW 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GairdAms 

Equities 

Common Stock 

Sales 
12/17104 SOLD 2,400 00 SHARES 12-17-04 AT A PRICE OF -2 400 CD 1691 40 452 49 1640 -39254 14 1 19835 000 1 .19035 

12/2212004 1 $16 9056 LESS BROKER COMMISSION OF $120 00 AND 
OTHER CHARGES OF $0 95 J P MORGAN SEC (STKS & 
BONDS) 

12,20~04 SOLD 700 00 SHARES 12-20-04 AT A PRICE OF $17 0228 -00 O~ 1- D2 11 88-68 1639 -11449 13 43855 000 43855 
1212312004 1 LESS BROKER COMMISSION OF $28 00 AND OTHER 

CHARGES OF $0 28 J P MORGAN SEC (STKS & BONDS) 
12/27/04 SOLD 200 00 SHARES 12-27-04 AT A PRICE OF $16 8788 -200 010 1688 336-68 1640 -3 271 18 9650 000 9660 
12/30/2004 LESS BROKER COMMISSION OF $8 00 AND OTHER 

CHARGES OF $0 08 J P MORGAN SEC (STKS & BONDS) 
12128104 SOLD 2,600 00 SHARES 12-28-04 AT A PRICE OF -2 600 CJ 1~1 86 437,3561, 1640 -42 52533 1.21032 000 1.21032 
12131/2004 ' $16 8618 LESS BROKER COMMISSION OF $104 00 AND 

OTHER CHARGES OF $1 03 J P MORGAN SEC (STKS & 
BONDS) 

Totals for security -11,10000 191,555 24 -181,55044 10,004.80 0.00 110,11111114.60 

WILLIAMS SONOMA INC COM 

8125104 SOLD 4,500 00 SHARES 08-25-04 AT A PRICE OF -450000 34 74 15609864 32 32 -14521581 1088283 000 10.11111112 83 
08130/2004 1 $34 7394 LESS BROKER COMMISSION OF $225 00 AND 

OTHER CHARGES OF $3 66 SG COWEN AND CO 
9123/04 SOLD 3,400 00 SHARES 09-23-04 AT A PRICE OF -340000 3680 1 24 940 61 3231 -10971861 15,22200 000 15.22200 
0912812004 ~ $36 7981 LESS BROKER COMMISSION OF $170 00 AND is 

OTHER CHARGES OF 52 93 BUCKINGHAM RESEARCH 
GROUP 

11/22YO4 SOLD 1,500 00 SHARES 11-22-04 AT A PRICE OF -1 E 110 jic 31 90 53 771 03 32 32 -4840527 536576 000 5.35576 
11/2612004 1 $35 8982 LESS BROKER COMMISSION OF $75 00 AND 

OTHER CHARGES OF $1 27 NORTHERN TRUST 
SECURITIES INC 

11123104 SOLD 1 500 00 SHARES 11-23-04 AT A PRICE OF -1 506 cl- 3~ -6 55 067 9,D 32 31 -4840527 6,66263 000 6,66263 
11/29/2004 1 $36 7628 LESS BROKER COMMISSION OF $75 00 AND 

OTHER CHARGES OF $1 30 JMP SECURITIES 
11/24/04 SOLD 1,200 00 SHARES 11-24-04 AT A PRICE OF $37 012 -120001, -1-01 4435336 32 31 -3872422 562914 000 5.62914 
1120Y2004 1 LESS BROKER COMMISSION OF $60 00 AND OTHER 

CHARGES OF $1 04 MCDONALD & CO 

Totals for security -12,10000 434,231 54 .390,46918 43,762.36 0.00 43.M36 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Northern Trust *Generated by Northern Trust from penodic date on 28 Feb 05 C0661 

Realizeu GIL Detail 
29 Jun 04 - 31 Dec 04 

Trade/ Trade Unit Market Translation T011111111 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GamAA" 

Equities 

Common Stock 

Sales 

YELLOW ROADWAY CORP COM STK 

7/6/04 SOLD 200 00 SHARES 07-06-04 AT A PRICE OF $38 4951 20- 00 3b,C 7 688 83 3930 -7 85000 -161 17 000 -10117 

0710912004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 19 WARBURG DILLON READ LLC 
7114,04 SOLD 1,000 00 SHARES 07-14-04 AT A PRICE OF -1 000 W ~974 39 -36 47 3925 -3924998 48649 000 4W 49 
07/1912004 ' $39 7374 NET LESS CHARGES OF $0 93 STEPHENS, INC 

7/16104 SOLD 1,000 00 SHARES 07-16-04 AT A PRICE OF $39 89 -1 ooe ou -'989 39 889 0,3 3925 -3924998 63908 000 63908 
07/21/2004 1 NET LESS CHARGES OF $0 94 STEPHENS, INC 

Totals for security -2,20000 87,314 36 -86,34996 9".40 0.00 $64.40 

Summary of Sales for Common Stock -614,00000 13,401,356 14 -11,980,683 86 1,420,672.28 0.00 1,420,672.28 

Total Common Stock -614,00000 13,401,356 14 -11,980,683 86 1,420,672.28 0.00 1,420,M.23 



Page 35 of 36 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaInOlLoes 

-614,00000 13,401,366 14 -11,980,683 86 1,420,672.28 0.00 1,420,472.28 

0 

Northern Trust *Generated by Northern Trust from periocbc dala on 28 Feb 05 C0661 

Realizca GIL Detail 
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Page 36 of 36 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWAoss 

Total for 2626619 -614,00000 13,401,366 14 -11,980,683.86 1,420,67228 am I us 

Grand Total -614,000 .00 13,401,366 14 -11,980,683.86 1,420,67229 OAMO I 

0 

Northern Trust *Generated by Northern Trust from periodic daia on 28 F@b 05 C0661 
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Realized Gain/Loss Detail 
Pap I of 4 

Tradel 1 rade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GairOl-ow 

Equilie,s 

Common Stock 
Capital Changes 

CIDT-COM PROCEEDS FROM COM STK FOR CL ACTION USE ON Y 

1116)04 RECV'D DISTRIBUTION ON SETTLEMENT FD CLASS PERIOD 5 coo 000 1509 000 15 
09* 

31116)2004 ~ 3/6/97 THRU 9/29/97 AETNA INC SECURITIES LITIGATION 
PRIOR-CALIFORNIA WELLNES 

Totals for security 0 00 1509 000 15.09 0.00 '115.0% 

DPI_ CO COM 

10122104 RECV'D DISTRIBUTION FOR CLASS PERIOD 0 CC 000 100096 0 GO 000 1,0W 96 000 1.0W 96 

10122/2004 1 10/15/98-8/14/02 ON NET CLASS ACTION DPL INC 
2606563*CWFDN - SSGA BROAD MKT 

000 1 957 22 000 0 00 1,95722 000 1,95722 RECV'D DISTRIBUTION FOR CLASS PERIOD 
10/22/2004 1 10/15J98-8114)02 ON NET CLASS ACTION DPL INC 

PRIOR-CALIFORNA, WELLNESAjC 175262 

Totals for security 000 2,958 18 000 2,958.18 0.00 ZJM.18 

HEWLETT PACKARD CO COM 

10122104 RECEIVED DISTRIBUTION FOR CLASS PERIOD 7/10/97 0 00 300 67, 73 000 1300 6773 000 6773 

1'~12212004 THRU 3/6/98 ON NET CLASS SETTLEMENT FUND 
REPRESENTING COMPAQ LITIGATION NOW KNOWN AS 
HEWLARD PACKARD CALIFORNIA WELLNESS 
FOUNDATION 101986 

Totals for security 000 6773 000 67 .73 0.00 67.73 

RITE AID CORP COM 

2,201124 RECV'D DISTRIBUTION ON SETTLEMENT FD CLASS PERIOD 2 D,_-, 00 387 6,4 000 000 88764 000 86764 
021~1012004 ' 5/2197 THRU 11110199 RITE AID SECURITIES LITIGATION 

CALIFORNIA WELLNESS FDN 

Totals for secunry 000 887 64 000 687.64 0.00 1197.114 

SQFTBRANDS INC COM 

4120104 RECEIVED 202 00 SHARES REPRESENTING SOFTBRANDS 202 00 000 000 0 00 22826 000 000 22826 
04/2012004 ~ INC (AKA AREMISOFT CORP I LITIGATION FOR THE 

CLASS PERIOD 4/22/99 THRU 7127/01 26-D6563 CLOSED 

Totals for security 20200 000 22826 0.00 0.00 221111.26 

Summary of Capital Changes for Common Stock 20200 3,92864 228.26 3,928.64 0.00 4,1U.90 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 00661 



Account ni. jr*'"P2 

2OW2 

Page 2 of 4 * Realized Gain/Loss Detail 

0 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realkegi GIL Detail 
01 Jan 04 - 31 Doc 04 

Trade/ -i rade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaiwiLoss 

Equilies 

Common Stock 
Other Gain/Loss 

CENDANT CORP COM STK 

4/13/04 RECEIVED FUNDS BY WIRE TRANSFER FROM DEUTSCHE 0 LF U 00 1091 -6 000 000 1 091 76 000 1.09176 
04/13/,1004 ' BANK TRUST CO AMERICAS REPRESENTING PROCEEDS 

FROM CENDANT 2ND PAYOUT CLASS PERIOD 5/31/95 
THRU 8/28/98 

Totals for security 000 1,091 76 000 i09i .Ts 0.00 1,"1 .76 

Summary of Other Gain/Loss for Common Stock 000 1,091 76 000 1,091.76 0.00 lj*1.76 

Sales 

SOFTBRANDS INC COM 

5119/04 SOLD 202 00 SHARES 05-19-04 AT A PRICE OF $1 10 -202 DO C 1,92 1~ 131 -22826 -3607 000 -3607 
05/2412004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 01 NORTHERN TRUST SECURITIES INC 

Totals for security -20200 192 19 -22826 -36.0T 0.00 46.07 

Summary of Sales for Common Stock -20200 19219 -22826 -36.07 0.00 -3LO7 

Total Common Stock 000 5,212 59 000 4,994.33 0.00 5,2112.59 
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Realizea GIL Detail 
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Account at.. sr somn 
CWFDH - CASH ACCPUNT 

W6572 

Trade/ Trade Unit Market Translation Total 
-Settle Date Shares~Par Price Pfoceeds Cost Cost Gain/Loss Gain/Loss Gain;Lo" 

Total Equities 000 5,212 59 000 4,994.33 0.00 6.212.69 

0 
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Page 4 of 4 * Realized Gain/Loss Detail 

0 

Nortbern Trust 

Realizegi GIL Detail 
01 Jan 04 - 31 Doc 04 

Trade/ Trade Unit Market Translation Total 
_Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gairk/Loss Galn/Loss 

Total for 2606572 000 6,21259 0.00 4,9"33 046 IJILS9 

Grand Total 000 5,212.59 0.00 4,9".33 0.00 W2JO 

0 

*Generated by Northern Trust from pefibidic data on 28 Feb 05 C0661 
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Page I of 3 * Realized Gain/Loss Detail 

Totals for security -2,130,606 '16 20,000,000 00 -20,288,950 91 -288,950.91 0.00 -21$jM .ol 

Summary of Sales for Common Stock -2,130,606 16 20,000,000 00 -20,288,950 91 -288,950 .91 0 .00 -2Wj%Uj 

Total Common Stock -2,130,606 16 20,000,000 00 -19,771,675 42 229,636.96 0 .00 228,324 .sB 

Northern Trust 

Realizea GIL Detail 
01 Jan 04 - 31 Doc 04 

Tradel Trade Unit Market Translation Total 
Settle Date Shares,Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GaliniLose 

Equitic,s 

Common Stock 

Other Gain/Loss 

MFB NTGI COM DAILY S&PSOO EQTY INDEX-LENDING 
11115/04 TO REFLECT A SHORT-TERM CAPITAL GAIN FOR THE 0 DO 0 (JO 0 00 000 7543803 75,43803 000 75.438030 
1111512004 1 PERIOD ENDING 10/3112004 ON 39,153,807 47 PAR AT A 

RATE OF 00192671 FOR ACCOUNTING PURPOSES ONLY 
1111,/04 TO REFLECT A LONG-TERM CAPITAL GAIN FOR THE C 0 00 0 X coo 41209422 412.09422 000 41ZOS4 22 
11/15/2004 1 PERIOD ENDING 10/31/2004 ON 39,153,807 47 PAR AT A 

RATE OF 01052501 FOR ACCOUNTING PURPOSES ONLY 
12/14/04 TO REFLECT A LONG-TERM CAPITAL GAIN FOR THE 0 00 0 CC) 0 _0 000 3095461 30,95461 000 30,95461 
1211412004 PERIOD ENDING 11/30/2004 ON 39,202,898 16 PAR AT A 

RATE OF 00078960 FOR ACCOUNTING PURPOSES ONLY 
12/14/04 TO REFLECT A SHORT-TERM CAPITAL LOSS FOR THE 0 _0 0 CO C, uu coo -1211 37 000 000 -1 .21137 
12114/2004 PERIOD ENDING 11/30/2004 ON 39,202,898 16 PAR AT A 

RATE OF - 00003090 FOR ACCOUNTING PURPOSES ONLY 

Totals for secunty 000 000 517,27549 S118,411116.86 0.00 $17.275.49 

Summary of Other Gain/Loss for Common Stock 000 000 6117,275 49 518,486.86 0.00 517,276.49 
Sales 

MFB NTGI COM DAILY S&P500 EQTY INDEX-LENDING 
6130/04 SOLD 2,130,606 16 UNITS 06-30-04 AT A PRICE OF $9 387 -2 130 1306 16 (j 3 9 2C 1303 1,00 952 -20 258 950 91 -288,95091 000 -2W95O 91 
07/01/2004 1 NET 0 

*Generated by Northern Trust from Periodic data on 28 Fqb 05 C0661 
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Realizea GIL Detail 
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Account nul-arWO392 

CWFDN - KIM S&P GWAW FD 

200392 

Tvadet Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss CI*WLQ" 

Total Equities -2,130,606 16 20,000,000 00 .19,771,675.42 229,635.96 0.00 228.324 .58 

0 
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2010M 
Page 3 of 3 * Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Total for 2610392 -2,130,606 16 20,000,000 00 -19,771,675.42 229X"M em 2**4M 

Grand Total -2,130,606.16 20,000,000.00 -19,771,676.42 229,0&96 4A 5 

0 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 CW61 
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Page I of 27 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares)Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Galim&A" 

Equities 

C om mon Stock 

Sales 

ORIENT-EXPRESS HOTELS COM 

V-104 SOLD 3,500 00 SHARES 01-07-04 AT A PRICE OF $16 85 -3 500 ULD 1685 58 797 1603 -55933 31 2,86392 000 Z863 90 
0111212004 1 LESS BROKER COMMISSION OF $175 00 AND OTHER 

CHARGES OF $2 77 NUTMEG SECURITIES 443 
b/24/04 SOLD 2 700 00 SHARES 06-24-04 AT A PRICE OF -T -000C 1649 44 385 06 1603 -43 14855 1,236 51 001) 1,23651 
06J29/2004 1 $16 4893 LESS BROKER COMMISSION OF $135 00 AND 

OTHER CHARGES OF $1 05 NORTHERN TRUST 
SECURITIES INC 

10/11~04 SOLD 400 00 SHARES 10-11-D4 AT A PRICE OF $16 86 -400 oc 1686 6 723 R4 1603 -639238 33146 000 33146 
10/1412004 1 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 16 MERRILL PROFESSIONAL CLEARING 

Totals for security .6,60000 109,906 13 -105,47424 4,431.89 0.00 4,43189 

BRASCAN CORP LTD VTG SHS CL A 

1 /7 104 SOLD 5,200 00 SHARES 01-07-04 AT A PRICE OF -5 2Cj0 CO 31 88 165 Ili 0 32 16 13 -83 751 98 81,75834 000 81,75834 
01/1212004 1 $31 8804 LESS BROKER COMMISSION OF $260 00 AND 

OTHER CHARGES OF $7 76 MERRILL PROFESSIONAL 
CLEARING 

6/24/04 SOLD 5,900 00 SHARES 06-24-04 AT A PRICE OF $27 235 900 00 -'7 24 160 387 -3 1076 -6335085 97,03688 000 97.03688 
0612912004 ' LESS BROKER COMMISSION OF $295 00 AND OTHER 

CHARGES OF $3 77 INSTINET 0 
10111104 SOLD 900 00 SHARES 10-1 1-04 AT A PRICE OF $31 9333 90L OJ 193 2869429 1075 -966369 1903060 000 19,03060 
1C/14/2004 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 68 MERRILL PROFESSIONAL CLEARING 
11!5104 SOLD 6. 100 00 SHARES 11-05-04 AT A PRICE OF -6 1 00 00 30 218065 62 1075 -6549834 1 52,567 28 000 152.56728 
1111012004 ' $35 7993 LESS BROKER COMMISSION OF $305 00 AND 

OTHER CHARGES OF $5 11 RAYMOND JAMES 
11/24'04 SOLD 5,700 00 SHARES 11-24-04 AT A PRICE OF 7C3 00 3~ 2C, 223 17143 1075 -61 20337 161,96806 000 161.06806 1V3012004 1 $39 2038 LESS BROKER COMMISSION OF $285 00 AND 

OTHER CHARGES OF S5 23 DOMINION SECURITIES 
CORP LTD 

Totals for security -23,80000 795,829 39 -283,46823 512,361.16 0.00 512,W1.16 
GOLDEN STAR RES LTD CDA COM 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realizeu GIL Detail 
01 Jan 04 - 31 Dec 04 
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Page 2 of 27 
* Realized Gain/Loss Detail 

Realizeu GIL Detail 
01 Jan 04 - 31 Doc 04 

Trade/ Trade Unit Market Translabon Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss GainiLoss Gain/Lou 

Equities 

Common Stock 

Sales 
10111/04 SOLD 3,800 00 SHARES 10-11-04 AT A PRICE OF $541 -3 800 DO 5 41 20 3F;7 5 i 063 -236683 1 a ODD 68 000 1 8,01DO 68 

10IM2004 LESS BROKER COMMISSION OF $190 00 AND OTHER 
CHARGES OF $0 49 JEFFERIES & CO . INC 

10/13/04 SOLD 165,800 00 SHARES 10-13-04 AT A PRICE OF -16, BCD lic 5 01 822 9-6 58 063 -10326841 71971017 000 719,71017 
10/1812004 ~ $5 0138 LESS BROKER COMMISSION OF $8,290 00 AND 

OTHER CHARGES OF $19 46 JEFFERIES & CO, INC 

Totals for security -169.600 00 843,34609 -105,63524 737,710.86 0.00 73T.T18.1114i 

NOVAGOLD RES INC COM NEW 

SOLD 1,600 00 SHARES 10- 1 1-04 AT A PRICE OF $6 5687 - 1 600 00 6 IC 429 C- 655 1040208 2759 000 2759 
10/1412004 1 LESS BROKER COMMISSION OF $80 00 AND OTHER 

CHARGES OF $0 25 MERRILL LYNCH PIERCE, FENNER 

Totals for security .1,600 00 110,429 67 -10,40208 27.69 0.00 27.59 

SBS BROADCASTING SA 

117/04 SOLD 4,900 00 SHARES 01-07-04 AT A PRICE OF -4 9' J3 30 ~2 BB 160 8' , L, 31 12 -15223666 863357 000 8.63357 
01/1212004 ' $32 8822 LESS BROKER COMMISSION OF $245 00 AND 

OTHER CHARGES OF $7 55 NUTMEG SECURITIES 443 
1 1,'04 SOLD 700 00 SHARES 10-1 1-04 AT A PRICE OF $36 10 _730 cc ~6 1F, 25 234 40 3111 -21 74809 348631 000 3,48631 
10114/2004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 60 MERRILL PROFESSIONAL CLEARING 

Totals for security -5,60000 186,104 63 -173,99475 12,119.88 0.00 12.119 .86 

OREORG/ALLETE INC REV $PLIT TO ALLETE INC NEW SEC#2009617 EFF 9120104 
1/7/04 SOLD 5,500 00 SHARES 01-07-04 AT A PRICE OF -5 500 J0 15 167 715 1 e 2356 -129372 13 3834305 000 38,34305 
0111212004 1 $30 5451 LESS BROKER COMMISSION OF $275 00 AND 

OTHER CHARGES OF $7 67 MERRILL PROFESSIONAL 
CLEARING 

6f24f' 4 SOLD 4,100 00 SHARES 06-24-04 AT A PRICE OF $33 63 -4 10000 363 137 674 77 2356 -96441 05 41,23372 000 41,23372 
06/29/2004 1 LESS BROKER COMMISSION OF $205 00 AND 07HER 

CHARGES OF $3 23 INSTINET 

Totals for security .9,60000 305,38995 -225,813 18 79.576 .TT 0.00 TwIll 
#REORG/OCULAR SCIENCES INC CASH & STK MERGER TO SEC#2218276 EFF 1/6/0 
1 M04 SOLD 3,600 00 SHARES 01-07-04 AT A PRICE OF -3 F,00 00 -j23 105 058 55 2081 -74 785 5D 30,27305 000 30.27305 
01/1212004 ! $29 2343 LESS BROKER COMMISSION OF $180 00 AND 

OTHER CHARGES OF $4 93 NUTMEG SECURITIES 443 

Northern Trust *Generated by Northern Trust from periodic data on 28 Fab 05 C0661 
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Totals for security -3,90000 141,793 13 -110,66646 31,226.67 0.00 31A311111,67 

ALLETE ING COM NEW 

1017/04 RECEIVED CASH IN LIEU OF FRACTIONAL INTEREST CASH -033 0 00 136, 000 -956 1 05 000 105 
1 D f1712004 ' RATE OF $32 16 

Northern Trust *Generated by Northern Trust from penodic data on 28 Fab 05 C0661 

Realizea GIL Detail 
01 Jan 04 - 31 Doe 04 

Trade/ Trade Unit Market Translation Total 

S-ettle Date Shares,Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GgkiWLo" 

Equilics 

Common Stock 

Sales 

614104 SOLD 3,400 00 SHARES 06-04-04 AT A PRICE OF -3 400 1~0 --lj6 118693 93 2080 -7063075 4806318 000 40,06318 

06109/2004 $34 9608 LESS BROKER COMMISSION OF $170 00 AND 
OTHER CHARGES OF $2 79 B TRADE SERVICES 

6/24104 SOLD 2,300 00 SHARES 06-24-04 AT A PRICE OF -2 30,) ~6 65 64 'r,9 05 20BO 4777962 3638943 000 36,38943 

0612912004 $36 6461 LESS BROKER COMMISSION OF $115 00 AND 
OTHER CHARGES OF $1 98 INSTINET 

I Oil 1,04 SOLD 400 00 SHARES 10-1 1-04 AT A PRICE OF $48 34 -40C 00 48 34 19 315 54 2080 -830950 11,00604 0001 11 1,006 04 

1011412004 LESS BROKER COMMISSION OF $20 00 AND OTHER 
CHARGES OF $0 46 MERRILL PROFESSIONAL CLEARING 

10/25/04 SOLD 6,400 00 SHARES 10-25-04 AT A PRICE OF -6 400 00 .47 01 300 505 60 2080 -13295200 167,55360 000 167,55360 

10/28/2004 1 $47 0051 LESS 13ROKER COMMISSION OF $320 00 AND 
OTHER CHARGES OF $7 04 NORTHERN TRUST 
SECURITIES INC 

12,9/04 SOLD 4,700 00 SHARES 12-09-04 AT A PRICE OF -4 700 00 4854 227 913 1-, 2080 -97 636 E-2 130,27555 000 130,27655 
121412004 1 $48 5433 LESS BROKER COMMISSION OF S235 00 AND 

OTHER CHARGES OF $5 34 NORTHERN TRUST 
SECURITIES INC 

12128/04 SOLD 2,400 00 SHARES 12-28-D4 AT A PRICE OF $49 009 -2 400 00 4901 117 49884 2080 -49857 00 67,641 84 000 67,64184 
12/3112004 1 LESS BROKER COMMISSION OF $120 00 AND OTHER 

CHARGES OF $2 76 JEFFERIES & CO, INC 

Totals for security .2320000 973,15468 481,95099 491,203.69 0.00 4".3013.11119 

IST INDL RLTY TR INC COM 

117104 SOLD 600 00 SHARES 01-07-04 AT A PRICE OF $33 1333 -600 C~ ~313 19 849 04 2839 -1701022 2,83882 000 2.aW 82 
0111212004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 94 MERRILL PROFESSIONAL CLEARING 
2123/04 SOLD 3,300 00 SHARES 02-23-04 AT A PRICE OF -3 300 00 3-00 21 944 39 2839 -9355624 28,38785 000 28,38785 
02)2612004 1 $37 0042 LESS BROKER COMMISSION OF $165 00 AND 

OTHER CHARGES OF 54 77 GREEN STREET ADVISORS 
443 
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Page 4 of 27 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 
a Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

10/11/04 SOLD 300 00 SHARES 10-1 1-04 AT A PRICE OF $33 26 -30000 3326 9,96276 2902 -8,69126 127150 000 1,27150 
10114/2004 1 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0.24 MERRILL PROFESSIONAL CLEARING 

Totals for security : -300 9,973.37 -8,70082 1,272-55 0.00 I,Z72.56 

AMER GREETINGS CORP CL A COM 

6/24104 SOLD 5.200 00 SHARES 06-24-04 AT A PRICE OF -5,20000 2217 115,00986 2120 -10999956 5.01030 000 5.010 30 

OW912aA 1 $22 1678 LESS BROKER COMMISSION OF $260 00 AND 
OTHER CHARGES OF $2 70 INSTINET 

10111/04 SOLD 800 00 SHARES 1G-1 1-04 AT A PRICE OF $26 0538 -80000 2605 20,80255 2167 -17,30039 350216 000 3,50216 
1011412004 1 LESS BROKER COMMISSION OF $40 00 AND OTHER 

CHARGES OF $0 49 MERRILL PROFESSIONAL CLEARING 

Totals for security: -6,000.00 135,812.41 -127,2".95 8,612.46 0.00 8,612.46 

AMERN EAGLE OUTFITTERS INC NIRW COM 
117/04 SOLD 4,300 00 SHARES 01-07-04 AT A PRICE OF -4,30000 1656 70,97633 1715 -73,50808 -2,53175 000 -2,53175 
01112/2004 1 $16 5569 LESS BROKER COMMISSION OF $215 00 AND 

OTHER CHARGES OF $3 34 MERRILL PROFESSIONAL 
CLEARING 

2/25104 SOLD 5,000 00 SHARES 02-25-04 AT A PRICE OF -500000 2398 119,64482 1713 -85,47452 34,17030 000 34,17030 
0310112004 1 $23 9799 LESS BROKER COMMISSION OF $250 00 AND 

OTHER CHARGES OF $4 68 CANTOR, FITZGERALD & CO, 
INC 

3/2904 SOLD 20,100 00 SHARES 03-25-04 AT A PRICE OF -20 . 100 DO 2609 523,40766 1713 -343,60756 179,80010 000 179.8W 10 
03/3Ot2OO4 1 $26 0912 LESS BROKER COMMISSION OF $1,005 00 AND 

OTHER CHARGES OF $20 46 B TRADE SERVICES 

Total* for security : .29,400.00 714,028.81 -602,69016 211,438.66 0.00 211,43IL65 
APRIA HEALTHCARE GROUP INC COM 
1f71G4 SOLD 5.000 00 SHARES 01-07-04 AT A PRICE OF -5,00000 2828 141,14538 2387 -119,14527 22,000 11 000 22 .00011 
011'1212004 1 $28 2804 LESS BROKER COMMISSION OF $250 00 AND 

OTHER CHARGES OF $6 62 MERRILL PROFESSIONAL 
CLEARING 

6/24104 SOLD 3,000 00 SHARES 06-24-04 AT A PRICE OF -3,80000 2940 111.53156 2387 -90,55041 20,98115 000 20.98115 
W)129r2OQ4 1 $29 4011 LESS BROKER COMMISSION OF $190 00 AND 

OTHER CHARGES OF $2 62 INSTINET 

Northern Trust 

Reaftim GIL Detad 
01 Jan 04 - 31 Doe 04 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Realized Gain/Loss Detail 
Page 5 of 27 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost --Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
10111104 SOLD 600 00 SHARES 10-1 1-04 AT A PRICE OF $27 885 -60000 2789 16,70060 2387 -14,29743 2.40317 000 2,40317 

101'4/2004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 40 MERRILL PROFESSIONAL CLEARING 

Totals for security: .9.40000 269,377.64 -223,"3.11 45,394,43 0.00 46,11114 41 

ARCH CHEMICALS INC COM 
117104 SOLD 7,800 00 SHARES 01-07-04 AT A PRICE OF -7,80000 2558 199.08878 2072 -161 .27256 37,81622 000 37,81622 

01/1212(XA 1 $25 5754 LESS BROKER COMMISSION OF $390 00 AND 
OTHER CHARGES OF $9 34 MERRILL PROFESSIONAL 
CLEARING 

6124104 SOLD 5,900 00 SHARES 06-24-04 AT A PRICE OF -5,90000 2823 166,24335 2071 -121,98822 44,25513 000 44,25513 
06129r2OO4 1 $28 2275 LESS BROKER COMMISSION OF $295 00 A14D 

OTHER CHARGES OF $3 90 INSTINET 
10111104 SOLD 900 00 SHARES 10-1 1-04 AT A PRICE OF $28 31 11 -90000 2831 2543439 2071 -18.60837 6,82602 000 6.M 02 
10/14=04 1 LESS BROKER COMMISSION OF $45 00 AND OTHER 

CHARGES OF $0 60 MERRILL PROFESSIONAL CLEARING 
Totals for security : -14,600-00 390,766.52 -301,869.15 88,897.37 0.00 88,897.37 

117104 SOLD 9,100 00 SHARES 01-07-04 AT A PRICE OF 
01112/2004 $21 5023 LESS BROKER COMMISSION OF $455 00 AND 

OTHER CHARGES OF $9 16 MERRILL PROFESSIONAL 
CLEARING 

6,r24104 SOLD 6,800 00 SHARES 06-24-04 AT A PRICE OF 
W29r2o')4 $23 5629 LESS BROKER COMMISSION OF $340 00 AND 

OTHER CHARGES OF $3 75 INSTINET 

Totals for security: 

13RANDYVANE RLTY TR SH BEN INT NEW REIT 
6r24104 SOLD 1,100 00 SHARES 06-24-04 AT A PRICE OF $27 71 
"29/2()04 LESS BROKER COMMISSION OF $55 00 AND OTHER 

CHARGES OF $0 72 INSTINET 
10111104 SOLD 200 00 SHARES 10-1 1-04 AT A PRICE OF $28 31 
lo"4r2()()4 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 14 MERRILL PROFESSIONAL CLEARING 

Totals for security: 

Northern Trust 

-9,10000 2150 195,20677 1646 -149.44977 45,75700 000 45,75700,o 

-6. 8W 00 2356 159,88397 1646 -111,67675 48,20722 000 48.20722 

-16,900.00 366,090.74 -261,126 .62 93,964.22 0.00 93,964.22 

-1,10000 2771 30 .42525 2856 -31,363 43 -93815 000 -93815 

-20000 2831 5,65186 2856 -5,70244 -5058 000 -5058 

.1,300.00 36,077.14 -37,0611.87 -21116.73 0.00 -M73 

*Generafed by Northern Trust from periodic data on 28 Feb 05 C0661 
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Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

BRIGGS & STRATrON CORP CAP 

117104 SOLD 2,200 00 SHARES 01-07-04 AT A PRICE OF -2,20000 6566 144,32819 4825 -106,06000 38,26819 000 38,260190 

01/1212004 1 $65 6568 LESS BROKER COMMISSION OF $110 00 AND 
OTHER CHARGES OF $6 77 MERRILL PROFESSIONAL 
CLEARING 

6124/04 SOLD 2,100 00 SHARES 06-24-04 AT A PRICE OF -2,10000 8681 182.18627 5238 -1 D9,924 34 72 .261 93 000 72 .26193 

06/29r2()O4 1 $86 8074 LESS BROKER COMMISSION OF $105 00 AND 
OTHER CHARGES OF $4 27 INSTINET 

10/11/04 SOLD 400 00 SHARES 10-1 1-04 AT A PRICE OF $79 66 4w 00 7966 31 .84325 5891 -23,54966 8,29359 000 6,29359 

10/14/2004 1 LESS BROKER COMMISSION OF $20 00 AND OTHER 
CHARGES OF $0 75 MERRILL PROFESSIONAL CLEARING 

Totals for security: -4,700.00 358,357.71 -239,634.00 118,823.71 0.00 118,82&71 

CABOT CORP COM 

V7104 SOLD 6,300 00 SHARES 01-07-04 AT A PRICE OF -6,30000 3161 198,78844 2493 -156,81339 41,97505 000 41,97505 

0111212004 1 $316052 LESS BROKER COMMISSION OF $315 00 AND 
OTHER CHARGES OF $9 32 MERRILL PROFESSIONAL 
CLEARING 

2ffi/04 SOLD 3,700 00 SHARES 02-06-04 AT A PRICE OF -3,70000 3230 119,33679 2493 -92.09675 27.24004 000 27.24004 

02J11r2004 1 $32 3047 LESS BROKER COMMISSION OF $185 00 AND 
OTHER CHARGES OF $5 60 NORTHERN TRUST 
SECURITIES INC 

6/24104 SOLD 4,300 00 SHARES 06-24-04 AT A PRICE OF -4,30000 3961 17012336 2492 -107,03136 63,09200 000 63,09200 
OMMO(A 1 $39 6145 LESS BROKER COMMISSION OF $215 00 AND 

OTHER CHARGES OF $3 99 INSTINET 
10111104 SOLD 700 00 SHARES 10-1 1-04 AT A PRICE OF $37 74 -7GO 00 3774 26,38238 2630 -18,38696 7,99542 000 7,99542 
10114r2OO4 I LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 62 MERRILL PROFESSIONAL CLEARING 

Totals for security: .15,000.00 614,630.97 .374,328." 140,302.51 0.00 140,302.61 
CEC ENTMT INC COM 

I f7104 SOLD 3,200 00 SHARES 01-07-04 AT A PRICE OF -3,200 GO 4745 151,67097 3451 -110,30340 41,36757 000 41 .36757 
01/12/2004 1 $47 4494 LESS BROKER COMMISSION OF $160 00 AND 

OTHER CHARGES OF $7 .11 MERRILL PROFESSIONAL 
CLEARING 



Page T of 2T 
* Realized Gain/Loss Detail 

CORN PRODS INTL INC COM 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sales 

2r2W04 SOLD 2,200 00 SHARES 02-26-04 AT A PRICE OF -2,20000 5361 11783773 3450 -75,83359 42,00414 000 42,00414 

03MMOC14 1 $53 6147 LESS BROKER COMMISSION OF $110 00 AND 
OTHER CHARGES OF $4 61 JEFFERIES & CO . INC 

6/24/04 SOLD 3,200 00 SHARES 06-24-04 AT A PRICE OF -3,20000 3089 98,67672 2302 -73,53560 25 .14112 000 25,14112 

06J29/2004 1 $30 8872 LESS BROKER COMMISSION OF $160 00 AND 
OTHER CHARGES OF $2 32 INSTINET 

10/11/04 SOLD 500 00 SHARES 10-1 1-04 AT A PRICE OF $34 698 -500 DO 3470 17,32359 2301 -11,48994 5.a33 65 Goo 5,83365 

1()114r2004 I LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 41 MERRILL PROFESSIONAL CLEARING 

Totals for security: .9,10000 386,609.01 -271,162.63 114,116.48 0.00 1`14,34111.4111, 

CEDAR 5"0PPINrZ CTRS INC COM NEW 

10111/04 SOLD 500 00 SHARES 10-1 1-04 AT A PRICE OF $13 93 -50000 1393 6,93983 1159 -5 .77598 1,16385 000 1,16385 

10/1412004 1 LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 17 MERRILL PROFESSIONAL CLEARING 

Totals for security : -500.00 6,93993 -6,TTS.96 1,1653 .86 0.00 1,163.86 

GENT EUROPEAN MEDIA ENTERPPJSES LTC) NEW COM STK 

10111/04 SOLD 300 00 SHARES 10-1 1-04 AT A PRICE OF $30 2167 -30000 3022 9,04979 1854 -5,55127 3,49852 000 3.49852 
10114r2OO4 1 LESS BROKER COMMISSION OF $15 00 AND OTHER 

CHARGES OF $0 22 MERRILL PROFESSIONAL CLEARING 

Totals for security* -300.00 9,049.79 -6,661 .27 3,498.62 0.00 3AN.62 

CHARMING S"OPPES INC COM 

1f7)04 SOLD 21,400 00 SHARES 01-07-04 AT A PRICE OF -21,40000 532 112,75555 505 -107,15425 5,60130 000 5,60130 

01/12/20()4 1 $5 3192 LESS BROKER COMMISSION OF $1,070 00 AND 
OTHER CHARGES OF $5 33 MERRILL PROFESSIONAL 
CLEARING 

6f24104 SOLD 16,100 00 SHARES 06-24-04 AT A PRICE OF $8 511 -16,10000 851 13621889 504 -80,61605 55,60284 000 55.60284 
OW9/2OG4 1 LESS BROKER COMMISSION OF $805 00 AND OTHER 

CHARGES OF $3 21 INSTINET 

Totals for security : .37,6011.00 248,974.44 41117,"0.30 61,21114.14 0.00 61.2"14 
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QYTEC IND COM 

117/04 SOLD 2,800 00 SHARES 01-07-04 AT A PRICE OF -2,80000 3804 106.37905 3727 -104 .22216 2,15689 000 2,15689 
0"12'2DO4 1 $38 0443 LESS BROKER COMMISSION OF $140 00 AND 

OTHER CHARGES OF $4 99 MERRILL PROFESSIONAL 
CLEARING 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Realized Gain/]Loss Detail rage 0 UFLf 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
V7104 SOLD 5,500 00 SHARES 01-07-04 AT A PRICE OF -550000 3527 193,68717 3116 -171 .10433 22,58284 000 22,58284 

ol"Zr2004 1 $35 2675 LESS BROKER COMMISSION OF $275 00 AND 
OTHER CHARGES OF $9 08 MERRILL PROFESSIONAL 
CLEARING 

214/04 SOLD 2,800 00 SHARES 02-04-04 AT A PRICE OF -2,80000 3503 97,93576 3116 -8710766 10,82810 000 10,82810 

02/09/20()4 ' $35 0287 LESS BROKER COMMISSION OF $140 00 AND 
OTHER CHARGES OF $4 60 BROADCORT CAP CORP 

2/10/04 SOLD 3.400 00 SHARES 02-10-04 AT A PRICE OF -3,40000 3603 12233748 3115 -105,77359 16,56389 000 16,56389 
()2JI312004 1 $36 0333 LESS BROKER COMMISSION OF $170 00 AND 

OTHER CHARGES OF $5 74 NORTHERN TRUST 
SECURITIES INC 

6/24/04 SOLD 3,300 00 SHARES 06-24-04 AT A PRICE OF $45.703 -3,30000 4570 150,651 37 3114 -102,66260 47,98877 000 47 .98877 
OW9f2004 1 LESS BROKER COMMISSION OF $165 00 AND OTHER 

CHARGES OF $3 53 INSTINET 
10/11104 SOLD 500 00 SHARES 10-11-04 AT A PRICE OF $46 28 -50000 4628 23,11445 3114 -15,55494 7 .55951 000 7,55951 
10114r2OO4 I LESS 13ROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 55 MERRILL PROFESSIONAL CLEARING 
Totals for security : .16,60000 687,726 .23 482,203.12 105,523.11 0.00 106,523 .11 

COVANCE INC COM 

IT7104 SOLD 2,000.00 SHARES 01-07-04 AT A PRICE OF $26 451 -2,00000 2645 52,79952 2157 -43,05140 9,74812 000 9,748120 
01/12/2004 1 LESS BROKER COMMISSION OF $`100 00 AND OTHER 

CHARGES OF $2 48 MERRILL PROFESSIONAL CLEARING 
6124104 SOLD 1,500 00 SHARES 06-24-04 AT A PRICE OF $36 99 -1,50000 3699 5540870 2156 -32.28855 23,12015 000 23,12015 
W29/2004 1 LESS BROKER COMMISSION OF $75 00 AND OTHER 

CHARGES OF $1 30 INSTINET 
10/11/04 SOLD 200 00 SHARES 10-1 1-04 AT A PRICE OF $39 28 -20000 3928 7,84581 2155 -4,30514 3.54067 000 3.54067 
10114r2OO4 I LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 19 MERRILL PROFESSIONAL CLEARING 
Totals for security: -3,700.00 116,064.03 -79,"6.09 36,408.94 0.00 36AW.94 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gatn/Loss Gain/Loss 

Equities 

Common Stock 

Sales 

6/24104 SOLD 3,600 00 SHARES 06-24-04 AT A PRICE OF -3,60000 4351 156,44585 3630 -130.53054 25,91531 000 25,91531 

OW9/2004 1 $43 5062 LESS BROKER COMMISSION OF $180 00 AND 
OTHER CHARGES OF $3 67 INSTINET 

10/11104 SOLD 600 00 SHARES 10-1 1-04 AT A PRICE OF $48 2833 -60000 4828 2893930 3630 -21,75509 7,18421 000 7.18421 

10/14/2004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 68 MERRILL PROFESSIONAL CLEARING 

Totals for security : .7,000 .00 291,764.20 .266,1507.79 35,266.41 0.00 36,266.41 

DRESS BARN INC COM 

1f7104 SOLD 10,200 00 SHARES 01-07-04 AT A PRICE OF -10.20000 1493 15179437 1036 -105,33724 46 .45713 000 46,45713 
01/12/2004 1 $14 9325 LESS BROKER COMMISSION OF $510 00 AND 

OTHER CHARGES OF $7 13 MERRILL PROFESSIONAL 
CLEARING 

6r24104 SOLD 7,700 00 SHARES 06-24-04 AT A PRICE OF $17 165 -7,70000 1717 131,78240 1036 -79,51929 52,26311 000 52,26311 

OW9/2OD4 1 LESS BROKER COMMISSION OF $385 00 AND OTHER 
CHARGES OF $3 10 INSTINET 

10/11/04 SOLD 1,200 00 SHARES 10-1 1-04 AT A PRICE OF $18 00 -1,20000 1800 21,53949 1036 -12.39262 9,14687 000 9,14687 
1()/1412OD4 1 LESS BROKER COMMISSION OF $60 00 AND OTHER 

CHARGES OF $0 51 MERRILL PROFESSIONAL CLEARING 

Totals for security: .19.10000 305,11625 .197,249.15 107,867.11 0.00 107,667.11 

QRS TECHNOLOW6 INC COM 

IR104 SOLD 5,6500 00 SHARES 01-07-04 AT A PRICE OF -560000 2752 153,84102 2859 -159,79262 -5 .95160 000 -5,95160 
01/12/2004 1 $27.5229 LESS BROKER COMMISSION OF $280 00 AND 

OTHER CHARGES OF $7 22 MERRILL PROFESSIONAL 
CLEARING 

6f24/04 SOLD 4,200 00 SHARES 06-24-04 AT A PRICE OF -4,20000 3077 129,01425 2858 -119.84446 9,16979 000 9.16979 
OW912004 1 $30 7684 LESS BROKER COMMISSION OF $210 00 AND 

OTHER CHARGES OF $3 03 INSTINET 
7/1/04 SOLD 6,200 00 SHARES 07-01-04 AT A PRICE OF -620000 3912 242,24320 2857 -176,91325 6532995 000 65,32995 
0710712004 1 $39 1224 LESS BROKER COMMISSION OF $310 00 AND 

OTHER CHARGES OF $5 68 BEAR, STEARNS & CO 
10/11/04 SOLD 500 00 SHARES 10-1 1-04 AT A PRICE OF $38 44 -50000 3844 19,19455 2857 -14,26720 4,92735 000 4,92735 
")"r2OC14 I LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 45 MERRILL PROFESSIONAL CLEARING 

Totals for security: -16,600.00 644,293.02 470,917.63 73 6.49 0.00 73 L49 

*Generated by Northem Trust from periodic data on 28 Feb 05 C0661 Northern Trust 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Los3 

Equities 
Common Stock 

Sales 

ESTERLINE TErHNOLOGIES CORP COM STK 

117104 SOLD 6,200 00 SHARES 01-07-04 AT A PRICE OF 
-6,20000 2710 167,70337 1933 -119,61863 48 .06474 000 48,08474 

01112r2OO4 1 $27 1002 LESS BROKER COMMISSION OF $310 00 AND 

OTHER CHARGrES OF $7 87 MERRILL PROFESSIONAL 

CLEARING 

6/24/04 SOLD 4,700 00 SHARES 06-24-04 AT A PRICE OF 
-470000 2695 126,44207 1933 -90,67864 35,76343 000 35,76343 

W29r2004 1 $26 9532 LESS BROKER COMMISSION OF $235 00 AND 

OTHER CHARGES OF $2 97 NORTHERN TRUST 

SECURITIES INC 

10111104 SOLD 700 00 SHARES 10-1 1-04 AT A PRICE OF $32 00 -70000 3200 22,36447 1932 -13,50533 8,85914 000 8,85914 

10114/2004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 53 MERRILL PROFESSIONAL CLEARING 

Totals for security: .11,600.00 316,509.91 -223,802.60 9Z707 .31 0.00 9Z707 .311 

FLOWERS FOODS INC COM 

WMAI SOLD 4,900 00 SHARES 01-07-04 AT A PRICE OF A.900 00 2518 123,11015 1348 -65,91331 57,19684 000 57 .19684 

01'12r2004 $25 1757 LESS BROKER COMMISSION OF $245 00 AND 
OTHER CHARGES OF $5 78 MERRILL PROFESSIONAL 

CLEARING 
6/24/04 SOLD 3,700 00 SHARES 06-24-04 AT A PRICE OF -3 .70000 2510 92,69540 1348 A9,771 27 42,92413 000 42,924 13 

M29r2OO4 $25 1034 LESS BROKER COMMISSION OF $185 00 AND 
OTHER CHARGES OF $2 18 NORTHERN TRUST 

SECURITIES INC 
10/11/04 SOLD 600 00 SHARES 10-1 1-04 AT A PRICE OF $24 79 -60000 2479 14,84365 1348 -8,07102 6,77263 000 6,77263 

10114/20()4 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF so 35 MERRILL PROFESSIONAL CLEARING 

Totals for security: -9,200.00 230,"9.20 .123,756.60 106,893.60 0.00 106,893.60 

FTI CONSULTING INC COM 

16104 SOLD 7,300 00 SHARES 01-07-04 AT A PRICE OF -7,30000 2308 168,09797 1819 -132,52820 35 .56977 000 35,569 T7 

01112r2OO4 1 $23 0782 LESS BROKER COMMISSION OF $365 00 AND 
OTHER CHARGES OF $7 89 MERRILL PROFESSIONAL 
CLEARING 

6/24/04 SOLD 7,500 00 SHARES 06-24-04 AT A PRICE OF $16 30 -7.50000 1630 121,87213 1737 -129,88251 -8,01038 000 -8 .01038 
06/29/2()04 1 LESS BROKER COMMISSION OF $375 00 AND OTHER 

CHARGES OF $2 87 NORTHERN TRUST SECURITIES INC 

Northern Trust *Generated by Northem Trust fnxn penodic data on 28 Feb 05 C0661 
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Page 1 11 of 27 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gawn/Loss 

Equities 
Common Stock 

Sales 
10/11/04 SOLD 1,300 00 SHARES 10-1 1-04 AT A PRICE OF -130000 1941 25,16935 1726 -22,37822 2,791 13 000 2,79113 

10/14/2004 1 $19 4115 LESS BROKER COMMISSION OF $65 00 AND 
OTHER CHARGES OF $0 60 MERRILL PROFESSIONAL 
CLEARING 

Totals for security: -is,itio.00 315,139.45 -284,788.93 30,350.62 0.00 30,360.52 

GTECH HLQQS CORP COM 

1/7104 SOLD 5,000 00 SHARES 01-07-04 AT A PRICE OF -5,00000 5027 251,08923 1682 -83,99208 167,09715 000 167,09715 

01112r2004 1 $50 2702 LESS BROKER COMMISSION OF $250 00 AND 
OTHER CHARGES OF $11 77 MERRILL PROFESSIONAL 
CLEARING 

6124104 SOLD 3,800 00 SHARES 06-24-04 AT A PRICE OF -380000 5186 196.87224 1682 -63.83398 133.03826 000 133,03826 

M29/20(A 1 $518597 LESS BROKER COMMISSION OF $190 00 AND 
OTHER CHARGES OF $4 62 NORTHERN TRUST 
SECURITIES INC 

10111/04 SOLD 1,200.00 SHARES 10-1 1-04 AT A PRICE OF -1,20000 2415 28,91536 842 -10,07905 18,83631 000 18,83631 
10114,12004 1 $24 1467 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $0 68 MERRILL PROFESSIONAL 
CLEARING 

Totals for security : -10,00000 476,876.93 -167,906 .11 318,971.72 0.00 318.971 .72 

HAEMONETICS CORP MASS COM 

6124104 SOLD 4,500 00 SHARES 06-24-04 AT A PRICE OF -4,50000 2840 127,57065 2325 -104,45932 23,11133 000 23,11133 
06/29"2004 1 $28 3997 LESS BROKER COMMISSION OF $225 00 AND 

OTHER CHARGES OF $3 00 NORTHERN TRUST 
SECURITIES INC 

10/11/04 SOLD 700 00 SHARES 10-1 1-04 AT A PRICE OF $32 1786 -70000 3218 22 .48949 2325 -16.24923 6,24026 000 6.24026 
10114r2004 1 LESS BROKER COMMISSION OF $35 00 AND OTHER 

CHARGES OF $0 53 MERRILL PROFESSIONAL CLEARING 

Totals for security: 4.200-00 160,060.14 -120,708,66 29,3611 .69 0.00 29,361 .59 

HANOVER COMPRESSOR CO COM (HOLDING COMPANY) COM 
117104 SOLD 20,300 00 SHARES 01-07-04 AT A PRICE OF $11 45 -20,30000 1145 231,40912 1142 -230.73890 67022 000 67022 
01112r2004 1 LESS BROKER COMMISSION OF $1,015 00 AND OTHER 

CHARGES OF $10 88 MERRILL PROFESSIONAL CLEARING 

Northern Trust *Generated by Northern Trust from pedodic data on 28 Feb 05 C0661 
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Realized Gain/Loss Detail 
Page 12 of 27 

Tradel Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
1/9/04 SOLD 12,300 00 SHARES 01-09-04 AT A PRICE OF $11 95 -12,30000 1195 14636312 1141 -139,80732 6 .55580 000 6,555 BID 

01/14/2004 1 LESS BROKER COMMISSION OF $615 00 AND OTHER 
CHARGES OF $6 88 NORTHERN TRUST SECURITIES INC 

312104 SOLD 9.700 00 SHARES 03-02-04 AT A PRICE OF .9,70000 1256 121,38201 1141 -110,25455 11,12746 000 11,12746 

03/05/2004 1 $12 5641 LESS BROKER COMMISSION OF $485 00 AND 
OTHER CHARGES OF $4 76 BROADCORT CAP CORP 

6/24/04 SOLD 36,100 00 SHARES 06-24-04 AT A PRICE OF -36,10000 1158 416,23043 1142 410,32880 5.90163 000 5,90163 

06/2912004 1 $11 5802 LESS BROKER COMMISSION OF $1,805 00 AND 
OTHER CHARGES OF $9 79 NORTHERN TRUST 
SECURITIES INC 

Totals for security : .78,400.00 915,384 .68 491,129 .67 24,266 .11 0.00 24,266 .111 

HAS§RD INC COM 
1/7/04 SOLD 2,300 00 SHARES 01-07-04 AT A PRICE OF $21 30 -2,30000 2130 48,87270 1388 -31,85022 17,02248 000 17 .02248 

0"2*004 1 LESS BROKER COMMISSION OF $115 00 AND OTHER 
CHARGES OF $2.30 MERRILL PROFESSIONAL CLEARING 

6/24104 SOLD 1,700 00 SHARES 06-24-04 AT A PRICE OF $19 18 -1,70000 1918 32,52023 1388 -23,541 47 8,97876 000 8,97876 

OW9/2()D4 1 LESS BROKER COMMISSION OF $85 00 AND OTHER 
CHARGES OF $0 77 NORTHERN TRUST SECURITIES INC 

Totals for security: -4,000.00 $1,392.93 -65,ni.69 26,001 .24 0.00 26,001 .24 

HAWAHAN ELEC INDS INC COM 

1/7/04 SOLD 1.400 W SHARES 01-07-04 AT A PRICE OF -1,40000 4759 66 W 90 4368 -61,08858 5,47032 000 5.47032 

()"12/20CI4 1 $47 5943 LESS BROKER COMMISSION OF $70 00 AND 
OTHER CHARGES OF $3 12 MERRILL PROFESSIONAL 
CLEARING 

6124104 SOLD 3,600 00 SHARES 06-24-04 AT A PRICE OF -3 .60000 2580 92,69998 2339 -84,04915 8,65083 000 8,65083 

06/29/2OG4 1 $25 80065 LESS BROKER COMMISSION OF $180 00 AND 
OTHER CHARGES OF $2 18 NORTHERN TRUST 
SECURITIES INC 

10/11/04 SOLD 600 00 SHARES 10-1 1-04 AT A PRICE OF $26 71 -wo 00 2671 15 .99562 2339 -14.00820 1,98742 000 1,98742 

10/14/2OD4 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 38 MERRILL PROFESSIONAL CLEARING 

Totals for security: -6,600.00 IT6,264.60 -169,145 .93 16,108 .67 0.00 16.108 .57 

HERITAGE PPTY INVT IR INC COM 

Northern Trust *Generated by Northern Trust from penodw data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
U7104 SOLD 2,300 00 SHARES 01-07-04 AT A PRICE OF -2,30000 2833 6503888 2516 -57,75858 7,28030 000 7,28030 

01/12/2004 1 $28 3291 LESS BROKER COMMISSION OF $1 1 5 00 AND 
OTHER CHARGES OF $3 05 MERRILL PROFESSIONAL 
CLEARING 

6124104 SOLD 1,700 00 SHARES 06-24-04 AT A PRICE OF $27 58 -1,70000 2758 46,79990 2516 -42,691 12 4 108 7B 000 4108 78 

06/2912004 1 LESS BROKER COMMISSION OF $85 00 AND OTHER 
CHARGES OF $1 10 NORTHERN TRUST SECURITIES INC 

8 V04 SOLD 11,900 00 SHARES 0"6-04 AT A PRICE OF -1190000 2791 331,46672 2516 -298,83786 32,62886 000 32,62886 

08111/2(~04 1 $27 905 LESS BROKER COMMISSION OF $595 00 AND 
OTHER CHARGES OF $7 78 A G EDWARDS & SONS INC 

Totals for mmuft: 45,900.00 443,305 .60 -399,287 .56 ",017.94 0 .00 44,017.94 

IDT CORP CL 6 
117104 SOLD 12,1 00 00 SHARES 01 -07-04 AT A PRICE OF -12,10000 2229 26908653 1696 -204,73904 64,34749 000 64,34749 

0111212MA 1 $22 2696 LESS BROKER COMMISSION OF $605 00 AND 
OTHER CHARGES OF $12 63 MERRILL PROFESSIONAL 
CLEARING 

119/04 SOLD 6,100 00 SHARES 01-09-04 AT A PRICE OF $23 80 -6,10000 2380 144,86820 1696 -103,21555 41,65265 000 41,65265 
01114r2004 I LESS BROKER COMMISSION OF $305 00 AND OTHER 

CHARGES OF $6 80 NORTHERN TRUST SECURITIES INC 
6/18104 SOLD 6,200 00 SHARES 06-18-04 AT A PRICE OF -6,20000 1900 117,48786 1697 -10490761 1258025 000 12.5802510 
06/2-3'2004 ' $19 0001 LESS BROKER COMMISSION OF $310 00 AND 

OTHER CHARGES OF $2 76 WILLIAM SMITH SECURITIES 
6124104 SOLD 16,900 00 SHARES or-24-04 AT A PRICE OF -16,90000 1896 31958671 1697 -285,95782 33,62889 000 33.62889 
06r29r2Oc)4 1 $18 9609 LESS BROKER COMMISSION OF $845 00 AND 

OTHER CHARGES OF $7 50 NORTHERN TRUST 
SECURITIES INC 

7/29/04 SOLD 5,600 00 SHARES 07-29-04 AT A PRICE OF $15 80 -5 .60000 1580 88,19792 1697 -94,75526 -6,56734 000 -6 .55734 
08103r2()D4 1 LESS BROKER COMMISSION OF $280 00 AND OTHER 

CHARGES OF $2 08 JEFFERIES & CO, INC 
Totals for secutity: -4111,900.00 $39,227.22 -793,575.28 145,661 .94 0.00 146,661.94 

IMArASTICS INTL INC COM 
V7104 SOLD 3,000 00 SHARES 01-07-04 AT A PRICE OF $38 342 -3,00000 3834 114,87061 2263 -67,80000 47,07061 000 47,07061 
01112r4N I LESS BROKER COMMISSION OF $150 00 AND OTHER 

CHARGES OF $5 39 MERRILL PROFESSIONAL CLEARING 

Northern Trust *GeneraW by Northem Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
6/24/04 SOLD 3,000 00 SHARES 06-24-04 AT A PRICE OF $36 10 -3,0D0 00 3610 108,14746 2625 -78,62672 29,52074 0 DO 29,52074 

0M9Q004 ' LESS 13ROKER COMMISSION OF $150 00 AND OTHER 
CHARGES OF $2 54 NORTHERN TRUST SECURITIES ING 

10/11/04 SOLD 600 00 SHARES 10-1 1-04 AT A PRICE OF $34 40 -60000 3440 20,60951 2783 -16,67317 3.93634 000 3,93634 

10114/20()4 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 49 MERRILL PROFESSIONAL CLEARING 

Totals for security: 4,600 .00 243,627.68 -163,099.89 80,527.69 0.00 30,627.69 

ITIRON INC 

6124/04 SOLD 6.300 00 SHARES 06-24-04 AT A PRICE OF -6,30000 2338 147,00264 2033 -127,81209 19,19055 000 19,19055 

06ng/2004 1 $23 3843 LESS BROKER COMMISSION OF $315 00 AND 
OTHER CHARGES OF $3 45 INSTINET 

10/11/04 SOLD 1,200 00 SHARES 10-11-04 AT A PRICE OF $17 13 -1,2D0 DO 1713 20,49551 2028 -24.26111 -3,76560 000 -3.76560 
10/1412004 1 LESS 13ROKER COMMISSION OF $60 00 AND OTHER 

CHARGES OF $0 49 MERRILL PROFESSIONAL CLEARING 

Totals for security: .7,600 .00 167,498.15 .152,073.20 16,424.95 0.00 16,424.95 

KELLY SERVICES INC CL A COM 

WIN SOLD 4,500 00 SHARES 01-07-04 AT A PRICE OF -4,50000 2970 133,421 89 2556 -114.82620 18,59569 000 18,59569 

0111212004 1 $29.7007 LESS BROKER COMMISSION OF $225 00 AND 
OTHER CHARGES OF $6 26 NUTMEG SECURITIES 443 

3/1/04 SOLD 4,100 00 SHARES 03-01-04 AT A PRICE OF $29 60 -4 .10000 2960 121,15026 25% -104.61943 16,53083 000 16,53083 
0310412OD4 ' LESS 13ROKER COMMISSION OF $205 00 AND OTHER 

CHARGES OF $4 74 SMITH BARNEY INC 
6/24/04 SOLD 2,900 00 SHARES 06-24-04 AT A PRICE OF $28 63 -2,90000 2863 112.880 05 2556 -73,99911 8,88094 000 8,88094 
06/29r2O()4 1 LESS BROKER COMMISSION OF $145 00 AND OTHER 

CHARGES OF $195 INSTINET 
10111/04 SOLD 500 00 SHARES 10-1 1-04 AT A PRICE OF $26 76 -50000 2676 13,35468 2592 -12,93458 42010 000 42010 
10/14,"2004 1 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 32 MERRILL PROFESSIONAL CLEARING 

Totals for security: .12,000.00 350,806.88 -306 .379.32 44,427." 0.00 ",427." 
LA Z BOY INC COM 

1f7104 SOLD 9,100 00 SHARES 01-07-04 AT A PRICE OF $20 239 -9.10000 2024 183,71128 21 16 -192,08806 -8,37678 000 -8,37678 
011'2r2004 I LESS BROKER COMMISSION OF $455 00 AND OTHER 

CHARGES OF $8 62 NUTMEG SECURITIES 443 

Northern Trust *Generated by NorMem Trust from periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pnre Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sales 
10111104 SOLD 1,300 00 SHARES 1 D-1 1-04 AT A PRICE OF -1,30000 1321 17,11058 2133 -2761978 -10,50920 000 -10,50920 

10114'2004 1 $13,2123 LESS BROKER COMMISSION OF $65 00 AND 

OTHER CHARGES OF $0 41 MERRILL PROFESSIONAL 
CLEARING 

Totals for security: .10,40000 200,821.86 -219,707.94 .18,885." 0.00 .18,"6 .98 

LAFARGE N AMER INC 

117104 SOLD 4,800 00 SHARES 01-07-04 AT A PRICE OF $41 11 A,800 00 4111 197.07876 3016 -144 .59378 52,48498 000 52,48498 

LESS BROKER COMMISSION OF $240 00 AND OTHER 
CHARGES OF $9 24 NUTMEG SECURITIES 443 

6/24/04 SOLD 3,600 00 SHARES Or-24-04 AT A PRICE OF -3,60000 4379 157,47327 3016 -108,44533 49,02794 000 49,02794 

06129/2004 1 $43 7936 LESS BROKER COMMISSION OF $180 .00 AND 
OTHER CHARGES OF $3 69 NORTHERN TRUST 
SECURITIES INC 

10/11/04 SOLD 600 00 SHARES 10-1 1-04 AT A PRICE OF $48 5017 -60000 4850 2907033 3016 -1807422 1099611 000 10,99611 

10114/2004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 
CHARGES OF $0 69 MERRILL PROFESSIONAL CLEARING 

Totals for security : -9.W0.00 M,622 36 -2711,11113.33 112,609.03 0.00 112,M.03 

LEUCADIA NATIL CORP COM 

117/04 SOLD 5,600 00 SHARES 01-07-04 AT A PRICE OF -5,60000 4635 259,28409 2600 -145,46178 113,82231 000 113.82231 

01/12t2004 1 $46 3529 LESS BROKER COMMISSION OF $280 00 AND 
OTHER CHARGES OF $12 15 NUTMEG SECURITIES 443 

3124104 SOLD 13.000 00 SHARES 03-24-04 AT A PRICE OF -13,00000 5072 658,66348 2600 -337,67914 320.98434 000 320,98434 

(13/2912OC14 1 $50 7184 LESS BROKER COMMISSION OF sr,50 00 AND 
OTHER CHARGES OF $25 72 BURNS FRY INC 

6/24/04 SOLD 2,500 00 SHARES 06-24-04 AT A PRICE OF -2,50000 4990 124,62408 2600 -6493830 59.68578 000 59,68578 
WMJ'2004 1 $49 9008 LESS BROKER COMMISSION OF $125 00 AND 

OTHER CHARGES OF $2 92 INSTINET 
10111104 SOLD 400 00 SHARES 10-1 1-04 AT A PRICE OF $57 955 -40000 5796 23,16145 2600 -10,39013 12,771 32 000 12,77132 
10/14/2OD4 1 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0.55 MERRILL PROFESSIONAL CLEARING 

Totals for security: .21,500.00 1I,0U,73&10 -0111011".35 507,263.75 0.00 607,263.76 

LIFEPOINT HOSPS INC COM ISIN US63219LION 

Northern Trust *Generafed by Northern Trust from penodic data on 26 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

1/7104 SOLD 7.700 00 SHARES 01-07-04 AT A PRICE OF -770000 3079 236,673 D4 2101 -161,49698 75,17606 000 75,17606 

01112r2O()4 1 $30 7882 LESS BROKER COMMISSION OF: $385 00 AND 
OTHER CHARGES OF $11 10 NUTMEG SECURITIES 443 

1112/04 SOLD 3,600 00 SHARES 01-12-04 AT A PRICE OF -360000 3325 119,49675 2101 -75,50508 43,99167 000 43,99167 

01/15/2004 1 $33 2451 LESS BROKER COMMISSION OF $180 00 AND 
OTHER CHARGES OF $5 61 B TRADE SERVICES 

1/13104 SOLD 3,600 00 SHARES 01-13-04 AT A PRICE OF -3.60000 3334 119,83082 2101 -75.505 OB 44,32574 000 44,32574 

01116/2004 1 $33 3379 LESS BROKER COMMISSION OF $180 00 AND 
OTHER CHARGES OF $5 62 NORTHERN TRUST 
SECURITIES INC 

1/16IG4 SOLD 3,300 00 SHARES 01-16-04 AT A PRICE OF -3,30000 3493 115,08837 2100 -6921299 45,87538 000 45,87538 

Qlr22J20()4 1 $34 9269 LESS BROKER COMMISSION OF $165 00 AND 
OTHER CHARGES OF $5 40 8 TRADE SERVICES 

1/20/04 SOLD 3.300 00 SHARES 01-20-04 AT A PRICE OF -3,30000 3592 118,35918 2100 -69,21299 49,W 19 000 49.14619 
01123r2004 1 $35 9181 LESS BROKER COMMISSION OF $165 00 AND 

OTHER CHARGES OF $5 55 8 TRADE SERVICES 
6124/04 SOLD 4,000 00 SHARES 06-24-04 AT A PRICE OF 4 GOO 00 3580 14300664 21 W -83,89453 59,11211 000 59,112 11 
WdMX04 1 $35 8025 LESS BROKER COMMISSION OF $200 00 AND 

OTHER CHARGES OF $3 36 INSTINET 
9/1/04 SOLD 3,700 00 SHARES 09-01-04 AT A PRICE OF -3,70000 2903 107.21017 2101 -77,60244 29,60773 000 29,607 73 
09M712004 1 $29 0264 LESS BROKER COMMISSION OF $185 00 AND 

OTHER CHARGES OF $2 51 GOLDMAN, SACHS & 
COMPANY 

918/04 SOLD 3,700.00 SHARES 09-08-04 AT A PRICE OF -3,70000 2911 107,52206 2101 J7 .602 44 29,91962 000 29,91962 
09/13/2004 1 $29 1107 LESS BROKER COMMISSION OF $185 00 AND 

OTHER CHARGES OF $2 53 ROBERT W BAIRD & CO INC 
9/17104 SOLD 3,600 00 SHARES 09-17-04 AT A PRICE OF -3,60000 2997 107.70623 2101 -75,50508 32 .20115 000 32,20115 
09r2/2004 1 $29 9691 LESS BROKER COMMISSION OF $180 00 AND 

OTHER CHARGES OF $2 53 NORTHERN TRUST 
SECURITIES INC 

9130/04 SOLD 9,300 00 SHARES 09-30-04 AT A PRICE OF -9,300 DO 3001 278,62518 2101 -195,05479 83,67039 000 83,57039 
1 QM5t2004 ' $30 0104 LESS BROKER COMMISSION OF $465 00 AND 

OTHER CHARGES OF $6 54 8 TRADE SERVICES 
10/5104 SOLD 7,200 00 SHARES 10-05-04 AT A PRICE OF -7,20000 3044 21879495 2101 -151,01016 67,78479 000 67,78479 
10/OWO()4 1 $30 4389 LESS BROKER COMMISSION OF $360 00 AND 

OTHER CHARGES OF $5 13 INSTINET 
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Realized Gain/Loss Detail 
Page 17 of 27 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

Totals for "curtly: -63,000.00 1,672,31&39 -1,111,602.56 560,710.93 0.00 660,710.83 

NEWMONT MINING CORP NEW COM 

WIN SOLD 4,700 00 SHARES 01-07-04 AT A PRICE OF $47 66 -4,70000 4766 223,75651 1639 -76,93036 146,82615 000 146,82615 

01112/2004 1 LESS 13ROKER COMMISSION OF $235 00 AND OTHER 
CHARGES OF $10 49 NUTMEG SECURITIES 443 

6/24104 SOLD 3,500 00 SHARES 06-24-04 AT A PRICE OF -3,50000 4005 139,99986 1639 -57,28857 82,71129 000 82,71 1 29 

06/29/20()4 1 $40 0509 LESS BROKER COMMISSION OF $175 00 AND 
OTHER CHARGES OF $3 29 NORTHERN TRUST 
SECURITIES INC 

10111104 SOLD 500 00 SHARES 10-1 1-04 AT A PRICE OF $45 60 -50000 4560 22,77446 1639 -8 . 1 B4 08 14,59038 000 14,59038 

10/14/2004 1 LESS BROKER COMMISSION OF $25 00 AND OTHER 
CHARGES OF $0 54 MERRILL PROFESSIONAL CLEARING 

Total* for security : -8,700.00 386,530.83 442,403.01 2",127 .82 0.00 244,127.82 

PATTERSOL&I.11"n ENERGY INC COM COM 

117/04 SOLD 5,400 00 SHARES 01-07-04 AT A PRICE OF $31 932 -5,40000 31 93 172,15473 2157 -116,28900 55 .86573 000 55,86573 
01/12/2004 1 LESS BROKER COMMISSION OF $270 00 AND OTHER 

CHARGES OF $8 07 NUTMEG SECURITIES 443 
W24104 SOLD 4,000 00 SHARES 06-24-04 AT A PRICE OF $33 282 -400000 3328 132,92488 21 57 -86,14000 46,78488 000 46,78488 
0609r2OO4 1 LESS BROKER COMMISSION OF $200 00 AND OTHER 

CHARGES OF $3 12 INSTINET 
10/11104 SOLD 1,200 00 SHARES 10-11-04 AT A PRICE OF $19 70 -1,200 DD 1970 23.57944 1080 -12,92100 10,65844 000 10,65844 
1011412004 1 LESS BROKER COMMISSION OF $60 00 AND OTHER 

CHARGES OF $0 58 MERRILL PROFESSIONAL CLEARING 

Totals for sscurlty* 4016M.00 328,669.05 .215,360.00 113,309.06 0.00 113,309.06 

PERRIGO CO COM 
117/04 SOLD 4,500 00 SHARES 01-07-04 AT A PRICE OF 4,50000 1592 71,42559 1043 -46.78823 24 .63736 000 24 .63736 
01/12/2004 1 $15 9231 LESS BROKER COMMISSION OF $225 00 AND 

OTHER CHARGES OF $3 36 NUTMEG SECURITIES 443 
2118/04 SOLD 6,400.00 SHARES 02-18-04 AT A PRICE OF $18 84 -6,40000 1884 120,44235 1041 -66.54327 53,89908 000 53 .89908 
02r23r2OO4 1 LESS BROKER COMMISSION OF $128 00 AND OTHER 

CHARGES OF $5 65 LIQUIDNET INC 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gwn/Loss 

Equities 
Common Stock 
Sales 
2/20/04 SOLD 19,800 00 SHARES 02-20-04 AT A PRICE OF -19.80000 1624 360,11935 1043 -205,86823 154,251 12 000 154,25112 

()212512004 1 $18 2387 LESS BROKER COMMISSION OF $990 00 AND 
OTHER CHARGES OF $16 91 B TRADE SERVICES 

Totals; for security : -30,700.00 661,987.29 -319,1911.73 23Z787.56 0.00 23Z787.66 

PRENTISS PPTY5 TIR SH BEN INT REIT 

1f71G4 SOLD 1,800 00 SHARES 01-07-04 AT A PRICE OF -1 .80000 3282 58,98431 2572 -46,22706 12,75725 000 12,75725 
01/12/2004 1 $32 8206 LESS BROKER COMMISSION OF $90 00 AND 

OTHER CHARGES OF $2 77 NUTMEG SECURITIES 443 
10/11/04 SOLD 200 00 SHARES 10-1 1-04 AT A PRICE OF $36 18 -20000 3618 7,22583 2572 -5,13634 2,08949 000 2,W9 49 

I(YI412004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 
CHARGES OF $0 17 MERRILL PROFESSIONAL CLEARING 

10/25/04 SOLD 10,500 00 SHARES 10-25-04 AT A PRICE OF -10,50000 3505 367,511 33 2572 -269 .65785 97,85348 000 97 .85348 

ICY2812004 1 $35 0519 LESS BROKER COMMISSION OF $525 00 AND 
OTHER CHARGES OF $8 62 NORTHERN TRUST 
SECURITIES INC 

Total* for security: .12,600.00 433,721.47 -321,021.25 112,700-22 0.00 lIZ700.22 

REGIS CORP MINN COM 

1/7/04 SOLD 4,600 00 SHARES 01-07-04 AT A PRICE OF -4,60000 3975 182.59258 2087 -95,87759 86 .71499 000 86,71499 
01/12/2004 1 $39 7459 LESS BROKER COMMISSION OF $230 00 AND 

OTHER CHARGES OF $8 56 NUTMEG SECURITIES 443 
1/12104 SOLD 2,900 00 SHARES 01-12-04 AT A PRICE OF -2 .90000 3982 115,40995 2085 -60,444% 54,96539 000 54,965 39 
01/15/2004 1 $39 8184 LESS BROKER COMMISSION OF $58 00 AND 

OTHER CHARGES OF $5 41 LIQUIDNET INC 
214f04 SOLD 5,300 00 SHARES 02-04-04 AT A PRICE OF -5,30000 4311 228,20465 2087 -110.46765 117,73700 000 117,73700 
02J09t20()4 1 $43 1095 LESS BROKER COMMISSION OF $265 00 AND 

OTHER CHARGES OF $10 70 MCDONALD a CO 
6/24104 SOLD 2,400 00 SHARES 06-24-04 AT A PRICE OF -2,40000 4536 108,780 33 2007 -5D.023 09 58,75724 000 58.75724 
06/29/2004 1 $45 3762 LESS BROKER COMMISSION OF $120 00 AND 

OTHER CHARGES OF $2 55 INSTINET 
10111/04 SOLD 400 00 SHARES 10-1 1-04 AT A PRICE OF $41 365 -40000 4137 16,52561 2087 -8,33718 8,18843 000 8.18843 
10114*004 1 LESS BROKER COMMISSION OF $20 00 AND OTHER 

CHARGES OF $0 39 MERRILL PROFESSIONAL CLEARING 

Totals, for security : .15,600.00 651,513.12 -326,150 .07 326,363.06 0.00 .05 

0 
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Page 19 of 27 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

RENAL CARE GROUP INC COM 

117104 SOLD 4,000 00 SHARES 01-07-04 AT A PRICE OF $41 826 -4.00000 4183 167,09617 3347 -la3,72808 33,36809 000 33,36809 

01/12/2004 1 LESS BROKER COMMISSION OF $200 00 AND OTHER 
CHARGES OF $7 83 NUTMEG SECURITIES 443 

6124104 SOLD 4,600 00 SHARES 06-24-04 AT A PRICE OF 4,60000 3216 147,68735 2232 -102 .52456 45,16249 000 45,16249 
W29/2004 1 $32 1567 LESS BROKER COML41SSION OF $230 00 AND 

OTHER CHARGES OF $3 47 NORTHERN TRUST 
SECURITIES INC 

10111104 SOLD 700 00 SHARES 10-1 1-04 AT A PRICE OF $32 09 -70000 3209 22,42747 2,232 .15,60161 6.82586 000 6.82586 

10114r2OD4 1 LESS 13ROKER COMMISSION OF $35 00 AND OTHER 
CHARGES OF $0 53 MERRILL PROFESSIONAL CLEARING 

Totals for security: -9,30000 337,21099 -251,864 .66 86,366.44 0.00 86,3U." 

SCHULMAN A INC CO 

IRID4 SOLD 7,900 00 SHARES 01-07-04 AT A PRICE OF -7,90000 2099 165,41270 1662 -130,97589 34.43681 000 34.43681 
01112r2OC'4 1 $20 9893 LESS BROKER COMMISSION OF $395 00 AND 

OTHER CHARGES OF $7 77 NUTMEG SECURITIES 443 
6/24/04 SOLD 7,600 00 SHARES 06-24-04 AT A PRICE OF -7,60000 2102 159.38878 1707 -129.38666 30,00212 000 30.00212 
01'Mr2OO4 1 $21 0227 LESS BROKER COMMISSION OF $380 00 AND 

OTHER CHARGES OF $3 74 INSTINET 
10111104 SOLD 1,200 00 SHARES 10-1 1-04 AT A PRICE OF -1,20000 2093 2505733 1707 -20,42947 4.62786 coo 4,627860 
1O'14r2OD4 1 $20 9316 LESS BROKER COMMISSION OF $60 00 AND 

OTHER CHARGES OF $0 59 MERRILL PROFESSIONAL 
CLEARING 

Total* for security: .116,700 .00 349,U8.81 -280,792 .02 69,066.79 0.00 U,06&79 
SHAW GROUP INC COM 
Iff/04 SOLD 12,300 00 SHARES 01-07-04 AT A PRICE OF -12.30000 1294 158,57275 1895 -232.16633 -73,59358 000 -73.59358 
01/12/2OD4 1 $12 9427 LESS BROKER COMMISSION OF $615 00 AND 

OTHER CHARGES OF $7 46 NUTMEG SECURITIES 443 
6/24/04 SOLD 9,300 00 SHARES Or.-24-04 AT A PRICE OF -9,300 DO 1019 94.29513 1897 -175.54038 -81,24525 000 -81.24526 
06'29'2004 1 $10 1895 LESS BROKER COMMISSION OF $465 00 AND 

OTHER CHARGES OF $2 22 INSTINET 

Northern Trust *Generated by Northem Trust ftm periodic data on 28 Feb 05 C0661 

Ap#ftea GE DeW 



Account nu. or 2506W 

*CWFDN - SHYDER CAPffft 4L 

2111106W 

Page 20 of 27 * Realized Gain/Loss Detail 
Tradel Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
12/16/04 SOLD 7,400 00 SHARES 12-16-04 AT A PRICE OF -7,40000 1620 11950793 1758 .129,70535 -10,19742 000 -10,19742 

12/2112004 1 $1 r. 2001 LESS BROKER COMMISSION OF $370 00 AND 
OTHER CHARGES OF $2 81 NORTHERN TRUST 
SECURITIES INC 

Totals for security: .29,00000 372,376.81 -637,412.06 -165,036.26 0.00 -165,036.26 

TECUMSEH PRODS CO CL A 

WIN SOLD 3,900 00 SHARES 01-07-04 AT A PRICE OF -3,90000 4939 192.42400 4559 -177 .60064 14,82336 000 14,82336 

01/12J2004 1 $49 3918 LESS BROKER COMMISSION OF $195 00 AND 
OTHER CHARGES OF $9 02 NUTMEG SECURITIES 443 

4/2/04 SOLD 2,900 00 SHARES 04-02-04 AT A PRICE OF -2,90000 4225 122,36930 4559 -13206201 -9,69271 000 -9,69271 
04107r2004 1 $42 2473 LESS BROKER COMMISSION OF $145 00 AND 

OTHER CHARGES OF $2 87 B TRADE SERVICES 
4/13104 SOLD 1,050 00 SHARES 04-13-04 AT A PRICE OF -1 .05000 4201 44,05329 4559 -47,81556 -3.76227 000 -3.76227 
04116120()4 1 $42 0065 LESS BROKER COMMISSION OF $52 50 AND 

OTHER CHARGES OF $1 04 B TRADE SERVICES 
4/22104 SOLD 1,850 00 SHARES 04-22-04 AT A PRICE OF -1 .85000 4215 77,891 87 4559 -84,24646 -6,35459 000 -6.35459 
04127/2004 1 $42 1547 LESS BROKER COMMISSION OF $92 50 AND 

OTHER CHARGES OF $183 B TRADE SERVICES 
4/28104 SOLD 2,900 00 SHARES 04-28-04 AT A PRICE OF -2,90000 4247 123,01888 4559 .132,06201 -9,04313 000 -9.043 13 
05'MOO4 ' $42 4713 LESS BROKER COMMISSION OF $145 00 AND 

OTHER CHARGES OF $2 89 B TRADE SERVICES 
6115104 SOLD 2,900 00 SHARES 06-15-04 AT A PRICE OF -2,90000 3909 113,20928 4560 -132 .06201 -18,85273 000 -18.85273 
06118r2004 1 $39 0886 LESS 13ROKER COMMISSION OF $145 00 AND 

OTHER CHARGES OF $2 66 B TRADE SERVICES 
6/28/04 SOLD 2,500 00 SHARES OS-28-04 AT A PRICE OF -2,50000 4091 102,14185 4560 -113,84657 -11,70472 000 -11,70472 
07/01/2004 1 $40 9077 LESS BROKER COMMISSION OF $125 00 AND 

OTHER CHARGES OF $2 40 B TRADE SERVICES 
7/9/04 SOLD 2,500 00 SHARES 07-09-04 AT A PRICE OF -2,50000 4003 99.95965 4560 -113 .84656 -13,88691 000 .13,88691 
07114/2004 ' $40 0348 LESS BROKER COMMISSION OF $125 00 AND 

OTHER CHARGES OF $2 35 B TRADE SERVICES 
7116/04 SOLD 6,100 00 SHARES 07-16-04 AT A PRICE OF -6,10000 4000 24371551 4560 -277,78562 -34,07011 000 -34.07011 
=2'=04 1 $40.0043 LESS BROKER COMMISSION OF $305 00 AND 

OTHER CHARGES OF $5 72 B TRADE SERVICES 

Totals for security: -26,600.00 i,iisjum -1,211,327 .44 -92,"3.81 0.00 4U43.81 

0 
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Page 21 of 27 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

TOMMY HILIFIGER CORP COM STK L[SDO.01 

101`7/04 SOLD 12,1 00 00 SHARES 10-07-04 AT A PRICE OF $9 05 -12.10000 905 10889743 1363 -163,97542 -55.07799 000 -55.077990 

10/13/2004 1 LESS BROKER COMMISSION OF $605 00 AND OTHER 
CHARGES OF $2 57 NORTHERN TRUST SECURITIES INC 

10111104 SOLD 49,000 00 SHARES 10-1 1-04 AT A PRICE OF -49,00000 889 433,06160 1363 -664 .03269 -230 .97109 000 -230,97109 
VY14/2004 1 $8 8882 LESS BROKER COMMISSION OF $2,450 00 AND 

OTHER CHARGES OF $10 20 NORTHERN TRUST 
SECURITIES INC 

Totals for socurfty* -61,100.00 $41,96903 -M,008.11 .286,049.08 0.00 -284,049.08 

TRIJARG COS INC CIL A 

117/04 SOLD 4,800 00 SHARES 01-07-04 AT A PRICE OF -4,80000 1177 56.27015 762 -W,423 89 19,84626 000 19,84626 
01112r2ON 1 $11 7735 LESS BROKER COMMISSION OF $240 00 AND 

OTHER CHARGES OF $2 65 NUTMEG SECURITIES 443 
6124/04 SOLD 3,600 00 SHARES 06-24-04 AT A PRICE OF -3,60000 1020 36.54742 763 -27.31792 9,22950 000 9.22950 
0612MOC14 1 $10 2023 LESS BROKER COMMISSION OF $180 00 AND 

OTHER CHARGES OF $0 86 INSTINET 
10/11/04 SOLD 600 00 SHARES 10-1 1-04 AT A PRICE OF $11 33 -60000 1133 6,76784 762 -4,55299 2,21485 000 2,21485 
IQ114/2004 1 LESS BROKER COMMISSION OF $30 00 AND OTHER 

CHARGES OF $0 16 MERRILL PROFESSIONAL CLEARING 

Totals for security: .9,000.00 99,686 .41 -68,294.80 31,290.61 0.00 31,290.61 
TRIARC COS INC CL 8 SER I COM STK 

117104 SOLD 9,600 00 SHARES 01-07-04 AT A PRICE OF -9,60000 1064 101,62754 890 -85,02146 16,60608 000 16,60608 01/1212004 1 $10 6367 LESS BROKER COMMISSION OF $480 00 AND 
OTHER CHARGES OF $4 78 NUTMEG SECURITIES 443 

6r24/04 SOLD 8,600 00 SHARES 06-24-04 AT A PRICE OF $9 90 -8,60000 990 84 .70800 920 -78,68509 6,02291 000 6.02291 
0&29r2OO4 I LESS BROKER COMMISSION OF $430 00 AND OTHER 

CHARGES OF $2 00 INSTINET 
10/11/04 SOLD 1,300 00 SHARES 10-1 1-04 AT A PRICE OF -130000 1115 14,43161 919 -11,89426 2,53735 000 2,53735 
'(Y'4r2o('4 1 $11 1515 LESS BROKER COMMISSION OF $65 00 AND 

OTHER CHARGES OF $0 34 MERRILL PROFESSIONAL 
CLEARING 

Totals for securtty : .19,600.00 200,767.15 476,600.81 25,1154.34 0.00 26,16&34 
TUPPERWARE CORP COM 
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Trade/ Trade Unit Market Translation Total 
GairVLoss Gain/Loss Gain/Loss 

Settle Date Shares/Par Price Proceeds Cost Cost 

Equities 
Common Stock 

Sales 

1/7/154 SOLD 8,300 00 SHARES 01-07-04 AT A PRICE OF -8,30000 1792 148,28167 2268 -187,74936 -39,46769 001) -39,46769 

01/12/2004 1 $17 9161 LESS BROKER COMMISSION OF $415 00 AND 
OTHER CHARGES OF $6 96 NUTMEG SECURITIES 443 0 

1/15104 SOLD 6,500 00 SHARES 01-15-04 AT A PRICE OF -6,50000 1829 118,53298 2268 -147 .03263 -28,49965 000 -28,49965 

01M/20D4 1 $18 28657 LESS BROKER COMMISSION OF $325 00 AND 
OTHER CHARGES OF $5 57 B TRADE SERVICES 

1/16/04 SOLD 6,300.00 SHARES 01-16-04 AT A PRICE OF $18 499 -6,30000 1850 116,22324 2268 -142 .50855 -26.28531 000 -26,28531 

01=0()4 1 LESS BROKER COMMISSION OF $315 00 AND OTHER 
CHARGES OF $5 46 NORTHERN TRUST SECURITIES INC 

2/12/04 SOLD 6,200 00 SHARES 02-12-04 AT A PRICE OF -6,20000 1910 118,11189 2268 -140,24651 -22.13462 000 -22,13462 

0211WOC'4 1 $119 1012 LESS BROKER COMMISSION OF $310 00 AND 
OTHER CHARGES OF $5 55 SMITH BARNEY INC 

315104 SOLD 4,800 00 SHARES 03-05-04 AT A PRICE OF 4,80000 1926 92 .21783 2268 -108,57795 -16,36012 000 -16,36012 

()3110120(14 1 $19 2628 LESS BROKER COMMISSION OF $240 00 AND 
OTHER CHARGES OF $3 61 FIRST ALBANY 
CORPORATION 

411104 SOLD 6,400 00 SHARES 04-08-04 AT A PRICE OF -6,40000 1905 121,620 112 2268 -144,77059 -23,14977 000 -23.149 77 

C14114r2OD4 $19 0537 LESS BROKER COMMISSION OF $320 00 AND 
OTHER CHARGES OF $2 86 NORTHERN TRUST 
SECURITIES INC 

6/24104 SOLD 2,400 00 SHARES 06-24-04 AT A PRICE OF -2,40000 1891 45,26125 2268 -54.28897 -9,02772 000 -9,02772 

m7sr2004 $18 9093 LESS BROKER COMMISSION OF $120 00 AND 
OTHER CHARGES OF $1 07 INSTINET 

1011104 SOLD 6,500 00 SHARES 10-01-04 AT A PRICE OF -6,50000 1787 115,80063 2268 -147,03264 -31,23201 000 -31 .23201 

10/06/2OD4 1 $17 8659 LESS BROKER COMMISSION OF $325 00 AND 
OTHER CHARGES OF $2 72 J P MORGAN SEC (STKS & 
BONDS) 

10/11/04 SOLD 200 00 SHARES 10-1 1-04 AT A PRICE OF $17 61 -20000 1761 3,51191 2269 4,52408 -1,01217 000 -1,01217 
1011412004 1 LESS BROKER COMMISSION OF $10 00 AND OTHER 

CHARGES OF $0 09 MERRILL PROFESSIONAL CLEARING 
12/161134 SOLD 3,500 00 SHARES 12-16-04 AT A PRICE OF -3,50000 1984 6927352 2268 -79.17142 -9,89790 000 -9,89790 
12J2112004 1 $19 9429 LESS BROKER COMMISSION OF $175 00 AND 

OTHER CHARGES OF $163 VANDHAM SECURITIES CORP 
12117/04 SOLD 6,200 00 SHARES 12-17-04 AT A PRICE OF -6,20000 1963 121,40865 2268 -140 .24651 -18.83786 000 -18,83786 
12=0(A 1 $19 8325 LESS BROKER COMMISSION OF $310 00 AND 

OTHER CHARGES OF $2 85 VANDHAM SECURITIES CORP 
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Trade/ Trade Unit Market Translation Total 
Settle Date SharestPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 

Common Stock 

Sales 

Totals for security : -67,300.00 1,0T0,2"39 -1,2941,149.21 -225,904 .82 0.00 -225,904 .82 

UGI cQRP NEW com 
1 R104 SOLD 7,500 00 SHARES 01-07-04 AT A PRICE OF -7,50000 3370 252,34217 1649 -123,46049 128,88168 000 128,88168 

01112r2Oc'4 1 $33 6972 LESS BROKER COMMISSION OF $375 00 AND 
OTHER CHARGES OF $11 83 NUTMEG SECURITIES 443 

10111ID4 SOLD 1,100 00 SHARES 10-1 1-04 AT A PRICE OF $37 93 -1,10000 3793 41,66702 1801 -19,78005 21,88697 000 21,88697 

101141200"1 1 LESS BROKER COMMISSION OF $55 00 AND OTHER 
CHARGES OF $0 98 MERRILL PROFESSIONAL CLEARING 

Totals for security: -8,600 .00 294,009.19 -143,240.64 160,768.65 0.00 150,768.66 

UTD STATIONERS INC COM 
117/04 SOLD 2.500 00 SHARES 01-07-04 AT A PRICE OF -2,50000 4176 1D4,268 11 3106 -77,55911 26,70900 000 26,70900 
01/'Z'2004 1 $41 7592 LESS BROKER COMMISSION OF $12.5 00 AND 

OTHER CHARGES OF $4 89 NUTMEG SECURITIES 443 
6124104 SOLD 3,200 00 SHARES 06-24-04 AT A PRICE OF -3 .20000 3793 121 .22723 3367 -107,59150 13,63573 000 13,63573 
06129t2OO4 1 $37 9344 LESS BROKER commissioN OF $160 00 AND 

OTHER CHARGES OF $2 85 INSTINET 
10/11104 SOLD 500 00 SHARES 10-1 1-04 AT A PRICE OF $42 996 -50000 4300 21 .47249 3366 -16.81117 4,66132 000 4.66132 
10/14/20()4 1 LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 51 MERRILL PROFESSIONAL CLEARING 
Totals for security : -6,200.00 246,967 .63 -201,961 .78 45,006.05 0 .00 46,006.05 

VALUEVISION MEDIA 
1f7/D4 SOLD 7,700 00 SHARES 011-07-04 AT A PRICE OF -7,70000 1718 131,89095 1626 -124,79093 7,09202 000 7,09202 
0111212ON 1 $17 1795 LESS BROKER COMMISSION OF $385 00 AND 

OTHER CHARGES OF $6 20 NUTMEG SECURITIES 443 
6/24/04 SOLD 5,800 00 SHARES 06-24-04 AT A PRICE OF -5,80000 1262 72,88630 1627 -94.00439 -21,11809 000 -21,11809 
06t2912004 ' $12 6169 LESS BROKER COMMISSION OF $290 00 AND 

OTHER CHARGES OF $1 72 INSTINET 
10/11/04 SOLD 4,600 00 SHARES 10-1 1-04 AT A PRICE OF -4 .60000 1244 56 .98622 1627 -74.55520 -17 .56898 000 -17,56698 
'()"4120U 1 $12 4386 LESS BROKER COMMISSION OF $23a 00 AND 

OTHER CHARGES OF $1 34 MERRILL PROFESSIONAL 
CLEARING 



Page 24 of 27 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss GairdLoss Ga%rVLoss 

Equities 
Common Stock 

Sales 
1111104 SOLD 8.900 00 SHARES 11-01-04 AT A PRICE OF -8,90000 1047 92,75628 1629 -144,24811 -51.49183 000 -51,49183 

11/04/2OD4 1 $10 4723 LESS BROKER COMMISSION OF $445 00 AND 
OTHER CHARGES OF $2 19 NORTHERN TRUST 
SECURITIES INC 

11/3104 SOLD 6,200 00 SHARES 11-03-04 AT A PRICE OF -6.20000 1144 70,61324 1628 -100 .48745 -29,87421 000 -29,87421 

I I MW2004 1 $11 4395 LESS BROKER COMMISSION OF $310 00 AND 
OTHER CHARGES OF $166 BARRINGTON RESEARCH VIA 
352 

11117104 SOLD 2,700 00 SHARES 11-17-04 AT A PRICE OF -2,70D 00 1145 30,78008 1628 -43,76066 -12,98058 000 -12,9W 58 

1 lWnOC14 1 $11 4503 LESS BROKER COMMISSION OF $135 00 AND 
OTHER CHARGES OF $0 73 KNIGHT SECURITIES L P 

1 1 r22104 SOLD 6,600 00 SHARES 11-22-04 AT A PRICE OF $11 45 -6,60000 1145 75,23823 1628 -106,97052 -31 .73229 000 -31,73229 
1 Ir-WO04 1 LESS BROKER COMMISSION OF $330 00 AND OTHER 

CHARGES OF $1 77 JEFFERIES & CO, INC 
12/16/04 SOLD 500 00 SHARES 12-16-04 AT A PRICE OF $12 389 -50000 1239 6,16935 1627 -810383 -1 .93448 000 -1,93448 
12r21120M LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 '15 IND RESEARCH GROUP LLC 
12/23/04 SOLD 9,800 00 SHARES 12-23-04 AT A PRICE OF -9,80000 1301 126,98051 1627 -158 .83500 -31,85449 000 -31,85449 
12r29r2004 $13 0075 LESS BROKER COMMISSION OF $490 00 AND 

OTHER CHARGES OF $2.99 NORTHERN TRUST 
SECURITIES INC 

Total* for secuft : -52,500.00 664,301.16 -866,7".09 -191,462.93 0.00 .191AG2.93 
VINTAGE PETE INC COM 

117104 SOLD 9,800 00 SHARES 01-07-04 AT A PRICE OF -9,80000 1203 117,36320 1601 -156 .23561 -38,87241 000 -38,87241 
01112/2004 1 $12 0264 LESS BROKER COMMISSION OF $490 00 AND 

OTHER CHARGES OF $5 52 NUTMEG SECURITIES 443 
6124/04 SOLD 6,500 00 SHARES Or)-24-04 AT A PRICE OF -6 500 Go 1709 110,76195 1599 -103,62566 7,13629 000 7,13629 
06r2W004 ' $17 0907 LESS BROKER COMMISSION OF $325 00 AND 

OTHER CHARGES OF $2 60 INSTINET 
MIN SOLD 7,100 00 SHARES 07-07-04 AT A PRICE OF $17 334 -7 .10000 1733 122,71352 1599 -113.19110 9,52242 000 9.52242 07112/2004 1 LESS BROKER COMMISSION OF $355 00 AND OTHER 

CHARGES OF $2 88 BROADCORT CAP CORP 
10111104 SOLD 1,000 00 SHARES 10-1 1-04 AT A PRICE OF $20 97 -1 .00000 2097 20.91950 1598 -1594241 4,97709 000 4.9T7 09 
10'14r2OO4 I LESS BROKER COMMISSION OF $50 00 AND OTHER 

CHARGES OF $0 50 MERRILL PROFESSIONAL CLEARING 
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Realized GainALoss Detail Page 25 of 27 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sales 

Totals for security: -24,400.00 371,758.17 -388,994.78 -17,236 .61 0.00 -17.236 .61 

WARNACO GROUP INC CQM NEW 
6/24/04 SOLD 3,300 00 SHARES 06-24-04 AT A PRICE OF $21 802 -3,30000 2180 7177991 1597 -52.57760 19 .20231 000 19,20231 
OW9/2004 I LESS BROKER COMMISSION OF $165 00 AND OTHER 

CHARGES OF $169 INSTINET 
10/11/04 SOLD 500 GO SHARES 10-1 1-04 AT A PRICE OF $21 72 -50000 2172 10.83474 1597 -7 .96630 2.8W 44 000 2,86844 
10114r2OO4 I LESS BROKER COMMISSION OF $25 00 AND OTHER 

CHARGES OF $0 26 MERRILL PROFESSIONAL CLEARING 
Totals for security: -3,800.00 82,614.66 -1110,1143.90 22,070.76 0.00 Z2,070.75 

Summary orf Sales for Common Stock -11 .1176,000.33 24,876,567.35 -19,146,490.43 5,731,076.92 0.00 5,731,076.92 
Total Common Stock -1,175,000.33 24,876,567.35 -19,145AN.43 6,731,076.92 0.00 5,731,076.92 

0 
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Page 26 of 27 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss 

Total Equities 4,176,000.33 24,876,667 .36 -19,M,49OA3 6,731,076.92 0.00 6,731,076.92 
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Realized Gain/Loss Detail Page 27 of 27 

Trade/ Trade Unit Market Translation Total Settle Date Share3tPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

TOWAW194"" 4,176,000 .33 24.876,667.35 .19.146ANA3 6,731,076.92 0.00 5.M.0&92 

-OdT -1,115vM33 24,876,567 .35 49,146ANA3 6,731,07&22 OAO 5.711,07M 

0 
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Page 11 of " * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Foreign exchange 
Foreign Exchange - Sale 
Foreign Exchange 

Fw9ion exchancy CAD 

1/22104 FX DEAL TRANSACTED ON 22 JAN 2004 USD / CAD 000 000 -1,57586 000 1 .57543 000 -043 -0* 

01/22/2004 EX.RATE 0.7674597 WITH NORTHERN TRUST 
CHICAGO 

2/20/04 FX DEAL TRANSACTED ON 20 FEB 2004 USD / CAD 000 000 -1,52573 000 1,51946 000 -627 -627 

02/23/2004 EX RATE 0 7401925 WITH NORTHERN TRUST 
CHICAGO 

3/1&04 FX DEAL TRANSACTED ON 18 MAR 2004 USD / CAD 000 000 -1,61199 000 1,60158 000 -1041 -1041 

03119/2004 EX RATE 0.7462687 WITH NORTHERN TRUST 
CHICAGO 

4/20104 FX DEAL TRANSACTED ON 20 APR 2004 USD / CAD 000 000 -1,59344 000 1,58268 000 -1076 -1076 

04/2012004 EX RATE 0 7374631 WITH NORTHERN TRUST 
CHICAGO 

6/15(04 FX DEAL TRANSACTED ON 15 JUN 2004 USD / CAD 000 000 -1,55923 000 1,56651 000 728 728 

06/1612004 EX.RATE 0 729927 WITH NORTHERN TRUST CHICAGO 
6/24104 FX DEAL TRANSACTED ON 24 JUN 2004 USD / CAD 000 000 -1,57577 000 1,59267 000 1690 1690 
06r2412004 EX RATE 0 742115 WITH NORTHERN TRUST CHICAGO 
8/25/04 FX DEAL TRANSACTED ON 25 AUG 2004 USD / CAD 000 000 -3,76941 000 3,74314 000 -2627 -2627 
08/26/2004 EX RATE 0 7616146 WITH NORTHERN TRUST 

CHICAGO 
9/22/04 FX DEAL TRANSACTED ON 22 SEP 2004 USD / CAD 000 000 -4,35786 000 4,33361 000 -2425 -24 
0912412004 1 EX RATE 0 7782101 WITH NORTHERN TRUST 

CHICAGO 
10114104 FX DEAL TRANSACTED ON 14 OCT 2004 USD / CAD 000 000 -603,06617 0 00 601.57088 000 -1,49529 -1,49529 
10/19/2004 ' EX RATE 0 7959787 WITH DEUTSCHE BANK LONDON 
10/19104 FX DEAL TRANSACTED ON 19 OCT 2004 USD / CAD 000 000 -4,43933 000 4,41434 000 -2499 -2499 
10/20/2004 1 EX RATE 0 7927071 WITH NORTHERN TRUST 

CHICAGO 

Totals for secunty: 0.00 -64074J9 623,500.30 0.00 -1,574A9 -1,574.49 

Foreian oxchanop EUR 

1/6/04 FX DEAL TRANSACTED ON 06 JAN 2004 USD / EUR 000 000 -207,99865 000 208,61371 000 61506 61506 
0110912004 ' EX RATE 1275962 WITH LEHMAN BROS INC NEW 

YORK DTC 074 
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Page 2 of 44 * Realized Gain/Loss Detail 

Summary of Foreign Exchange for Foreign exchange 0.00 -1,988,725.00 1,996,647.29 0.00 7,922.29 7,922.29 

Total Foreign Exchange - Sale 0.00 .1,988,725.00 1,996,647.29 0.00 7,922.29 7,922.29 

Total Foreign exchange 0.00 4,988,725.00 l,"6,647.29 0.00 7,922.29 7,922.29 
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Reafia.. GIL Detail 
01 Jan 04 - 31 Doc 04 

Accour aber CWIF08 

CWFDN -WELLINGTON RlErr 

CWF08 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Foreign exchange 
Foreign Exchange - Sale 

Foreign Exchange 
47104 FX DEAL TRANSACTED ON 07 APR 2004 USD / EUR 000 000 -297,76805 000 304,74876 000 6,98071 6,98071 

04/14/2004 EX RATE 121887 WITH BNP PARIBAS, PARIS 
4/13/04 FX DEAL TRANSACTED ON 13 APR 2004 USD / EUR 000 000 -398,40547 000 398,41147 000 600 6 

04/16/2004 EX RATE 1 193368 WITH CSFB GLOBAL FOREIGN 
EXCHANGE LONDON 

4114104 FX DEAL TRANSACTED ON 14 APR 2004 USD / EUR 000 000 -49,66126 000 49,34301 000 -31825 -31825 

04/19/2004 EX RATE 1.19539 WITH RBS FINANCIAL MARKETS 
TREASURY LOND 

4121104 FX DEAL TRANSACTED ON 21 APR 2004 USD / EUR 000 000 -85,66434 000 85,79474 000 13040 13040 
04/26/2004 EX RATE 1 1843 WITH MELLON BANK PITTSBURGH 
6/18/04 FX DEAL TRANSACTED ON 18 JUN 2004 USD / EUR 000 000 A 12,756 80 000 113,05708 000 30028 30028 
06123/2004 EX RATE 121237 WITH UNION BANK OF SWIT NEW 

YK DTC 642 
8/3/04 FX DEAL TRANSACTED ON 03 AUG 2004 USD / EUR 000 000 -1,78921 000 1.78394 000 -527 -527 
0810512004 EX RATE 1202 WITH NORTHERN TRUST CHICAGO 
912104 FX DEAL TRANSACTED ON 02 SEP 2004 USD I EUR 000 000 -23,60587 000 23,76517 000 '159 30 15930 
0910712004 EX RATE 12159 WITH BROWN BROS HARRIMAN 

NEW YORK 
10/11/04 FX DEAL TRANSACTED ON 11 OCT 2004 USO / EUR 000 000 -186,00056 000 187,62911 000 1,62855 1,628 55 
1011412004 EX RATE 123739 WITH BANK OF AMERICA - SAN 

FRANCISCO 

Totals for security. 0.00 .1,363,650.21 1,373,146.99 0.00 9,49&78 9AN.78 



Page 3 of 44 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost -Gain/Loss Gain/Loss Gain/Loss; 

Equities 

Common Stock 

Sales 

DUNDEE RIEST INV TRUST UNITS SEFrA7 

10/14104 DUNDEE RIEST INV TRUST UNITS SERA'PRICE -30,43000 1964 597,27547 1784 -542,32332 36,12273 18,82942 54,952 
10118/2004 ' 24 8560999 BROKER COMMISSION 480.97 

BROKER RBC DOMINION SECS TORONTO 

Totals for security : -30,430.00 597,275.47 -542,323.32 36,122.73 18,829A2 54,962.15 

FAIRMONT HOTELS RESQRTS INC COM 

10114/04 FAIRMONT HOTELS RE COM NPV PRICE 278218 -16,00000 2782 444,49838 2634 -420,75361 23,744 T7 000 23,744 77 
10/1812004 ' BROKER COMMISSION 640.00 OTHER CHARGES: 

10 42 BROKER BEAR STEARNS NEW YORK DTC 352 

Totals for security . .16,000.00 444,498.38 -M,753 61 23,T44.TT 0.00 23 .7".77 

UNISAIL HOLDING EXCHANGE EURS 

1/6104 UNIBAIL HOLDING EXCHANGE E PRICE: -2,10000 9890 207,17298 7069 -148,07436 41,16328 17,93534 59 .09862 
01113/2004 78.05 BROKER COMMISSION 519 22 BROKER: 

PETERCAM S A. BRUSSELS 
4f7104 UNIBAIL HOLDING EXCHANGE E PRICE -3,00000 10071 301,530 93 7065 -211,53480 75,81888 14 .1 77 25 89,99613 
04/13/2004 83 5089 BROKER COMMISSION . 604.26 BROKER- 

CHEUVREUX DE VIRIEU PARIS 
4/13104 UNIBAIL HOLDING EXCHANGE E PRICE. -3,91400 10316 402.97926 7065 -275,98241 108,24389 18,75296 126.9966 

04/15/2004 85 4685002 BROKER COMMISSION 807571 
BROKER. CHEUVREUX DE VIRIEU PARIS 

4114/04 UNIBAIL HOLDING EXCHANGE E PRICE. -48700 `10`1 15 49,`159 74 7065 -34,33915 12,97639 1,84420 14,82059 
04118/2004 84.9290965 BROKER COMMISSION 9851 

BROKER- CHEUVREUX DE VIRIEU PARIS 
4121104 UNIBAIL HOLDING EXCHANGE E PRICE -90000 9611 86,32720 7065 -63,46044 19,41929 3,44747 22,86676 
04/2512004 80 6554 BROKER COMMISSION- 173 00 BROKER . 

CHEUVREUX DE VIRIEU PARIS 
6/111104 UNIBAIL HOLDING EXCHANGE E PRICE -1,10000 10223 112,22993 7261 -79,71540 27,91599 4,59854 32,51453 
06/22/2OG4 84.9453 BROKER COMMISSION- 224.91 BROKER. 

CHEUVREUX DE VIRIEU PARIS 
Totals for security : -11,501.00 1,159,400.04 .813,106.56 286,537.72 60.755 .76 346,293.48 

PIRELLI & CO RIEST EURO .5 
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Page 4 of " * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 

Common Stock 
Sales 
9/2/04 PIRELLI & CO R/EST EURO 5 PRICE 29.9 BROKER -65500 3639 23,78764 3311 -21,64198 1,91699 22867 2,14566 

09/06/2004 COMMISSION . 47.67 BROKER CHEUVREUX DE 
VIRIEU PARIS 9 

10/11/04 PIRELLI & CO RIEST EURO 5 PRICE 34 760199 BROKER -4,371 00 4316 188,25990 3311 -144,42302 39,372 80 4,46408 43,83688 

1011312004 COMMISSION 377.26 BROKER : ABN AMRO SECS 
USA INC DTC 792 

Totals for security; -5,026.00 212,047.54 .106,065 .00 41,209.79 4,692.75 45.9a2.54 

*REORGICHELSE6 PPTY CASH& STK MERGER TOSIMONPPTYGR jp#282&WEFj0114104 

6004 CHELSEA PROPERTY G COM USDO 01 PRICE 55.0125 -10000 5501 5,49612 3304 -3,30075 2,19537 000 2,19537 
06/0612004 BROKER COMMISSION- 5 00 OTHER CHARGES: 

0 13 BROKER- MONTGOMERY SECURITIES NEW YORK 
6/24/04 CHELSEA PROPERTY G COM USDO 01 PRICE. 652729 -90000 6527 58,69923 3303 -29,70672 28,99251 000 28,99251 
06/28/2004 BROKER COMMISSION 45 00 OTHER CHARGES 

138 BROKER BEAR STEARNS NEW YORK DTC 352 
6/25/04 CHELSEA PROPERTY G COM USDO.01 PRICE 654979 -1,00000 6550 65,44636 3303 -33,00747 32,43889 000 32,43889 
0613012004 BROKER COMMISSION 50 00 OTHER CHARGES- 

1 54 BROKER- BEAR STEARNS NEW YORK DTC 352 
6/29104 CHELSEA PROPERTY G COM USDO.01 PRICE- 650051 -2,800 DO 6501 181,87002 3303 -92A20 92 89,44910 000 89,44910 

0710112004 BROKER COMMISSION 140 00 OTHER CHARGES: 
4 26 BROKER BEAR STEARNS NEW YORK DTC 352 

7/6/04 CHELSEA PROPERTY G COM USDO 01 PRICE 65.2338 -20000 6523 13,03845 3303 -6,60149 6,43696 000 6,436* 
07/0812004 BROKER COMMISSION 8 00 OTHER CHARGES: 

0.31 BROKER LYNCH JONES & RYAN - NEW YORK 
7/7/04 CHELSEA PROPERTY G COM USDO 01 PRICE- 652401 -30000 6524 19,55957 3303 -9,90224 9,65733 000 9,65733 
07111/2004 BROKER COMMISSION 12.00 OTHER CHARGES- 

0 46 BROKER LYNCH JONES & RYAN - NEW YORK 
718/04 CHELSEA PROPERTY G COM USDO 01 PRICE 650604 -20000 6506 13,00377 3303 -6,60149 6,40228 000 6,40228 
07112J2004 BROKER COMMISSION 8 00 OTHER CHARGES: 

0 31 BROKER LYNCH JONES & RYAN - NEW YORK 
7/9/04 CHELSEA PROPERTY G COM USDO 01 PRICE: 65.011 -10000 6501 6,49694 3303 .3,30075 3,19619 000 3,19619 
07113/2004 BROKER COMMISSION : 4 00 OTHER CHARGES: 

0 16 BROKER- LYNCH JONES & RYAN - NEW YORK 
7112/04 CHELSEA PROPERTY G COM USDO 01 PRICE 65.1488 -10000 6515 6,51072 3303 -3,30075 3,20997 000 3,20997 
07114/2004 BROKER COMMISSION 4 00 OTHER CHARGES: 

0 16 BROKER LYNCH JONES & RYAN - NEW YORK 
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Page 5 of " * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 

Common Stock 
Sales 

7/13104 CHELSEA PROPERTY G COM USDO.01 PRICE. 651 -10000 6510 6,50884 3301 -3,30075 3.20809 000 3,20809 
07/15/2004 BROKER COMMISSION 100 OTHER CHARGES: 

0.16BROKER SPEAR LEEDS NEWYORK 0 
7/15104 CHELSEA PROPERTY G COM USDO 01 PRICE: 65271 -10000 6527 6,52594 3301 -3,30075 3.22519 000 3,22519 
0711912004 BROKER COMMISSION 100 OTHER CHARGES. 

0 16 BROKER SPEAR LEEDS NEW YORK 
8/2/04 CHELSEA PROPERTY G COM USDO.01 PRICE 653542 -2,90000 6535 1189,377 74 3303 -95,72167 93,65607 000 93,65607 
0810412004 BROKER COMMISSION 145 00 OTHER CHARGES- 

4 44 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

8/3104 CHELSEA PROPERTY G COM USDO 01 PRICE. 65.6044 -4,00000 6560 262,21145 3303 -132,02989 130,18156 000 130,18156 
08/05/2004 BROKER COMMISSION 200 00 OTHER CHARGES- 

6.15 BROKER. MORGAN STANLEY AND CO NW YK DTC 
050 

8/4/04 CHELSEA PROPERTY G COM USDO.01 PRICE, 656683 -7,30000 6567 479,00237 3303 -240,95454 238,04783 000 238,04783 

08M812004 1 BROKER COMMISSION 365 00 OTHER CHARGES: 
11 22 BROKER: NORTHERN TRUST CO CHICAGO 

8/4/04 CHELSEA PROPERTY G COM USDO 01 PRICE 656683 -1,10000 6567 72,17843 3303 -36,30822 35 .87021 000 35.87021 
()8/08/20()4 BROKER COMMISSION : 55 00 OTHER CHARGES: 

170 BROKER* MORGAN STANLEY AND CO NW YK DTC 
050 

8/5/04 CHELSEA PROPERTY G COM USDO.01 PRICE 65.4862 -5,00000 6549 327,17332 3303 -165,03736 162,13596 000 162,13596 
08/10/2004 BROKER COMMISSION- 250 00 OTHER CHARGES. 

7.68 BROKER . MORGAN STANLEY AND CO NW YK DTC 
050 

8/6104 CHELSEA PROPERTY G COM USDO 01 PRICE- 65.5692 -2,80000 6557 183,44946 3303 -92,42092 91,028 54 000 91,02854 
0811012004 BROKER COMMISSION: 140 00 OTHER CHARGES. 

4.30 BROKER : MORGAN STANLEY AND CO NW YK DTC 
050 

819/04 CHELSEA PROPERTY G COM USDO 01 PRICE: 65.5037 -50000 6550 32.72608 3303 -16,50374 16,22234 000 16,22234 
08/11/2004 BROKER COMMISSION : 25.00 OTHER CHARGES: 

0 77 BROKER. MORGAN STANLEY AND CO NW YK DTC 
050 
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Realized Gain/Loss Detail Page 6 of " 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
8/10/04 CHELSEA PROPERTY G COM USDO 01 PRICE: 65564 -4,50000 6556 294,80609 3303 -148,53362 146,27247 000 146,27247 
08112/2004 BROKER COMMISSION 225 00 OTHER CHARGES : 

6 91 BROKER MORGAN STANLEY AND CO, NW YK DTC 
050 

8/16104 CHELSEA PROPERTY G COM USDO.01 PRICE 655512 -2,90000 6555 189,94903 3303 -95,72167 94,227 36 000 94,22736 
08118/2004 BROKER COMMISSION 145 00 OTHER CHARGES . 

4 45 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

Totals for security. -36,900.00 2,414,029.93 4,217,975.71 1,196,05C22 0 .00 1,1K054.22 
*REORGILNR PPTY CASH MERGER EFF 2IN05 
4/30/04 LNR PROPERTY CORP COM USDO 1 PRICE: 501113 -3,00000 5011 150,30038 4600 -137,96731 12,33307 000 12,33307 
05/04120()4 BROKER COMMISSION . 30 00 OTHER CHARGES 

3 52 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 

716104 LNR PROPERTY CORP COM USDO 1 PRICE 542895 -10000 .5429 5,42782 4600 -4,59891 82891 000 82891 
07108/2004 BROKER COMMISSION 100 OTHER CHARGES- 

0 13 BROKER MORGAN STANLEY AND CO, NW YK DTC 
050 

9/1/04 LNR PROPERTY CORP COM USDO 1 PRICE 626001 -80000 6260 50,03890 4674 -37,35924 12,67966 000 12,6379 66 
09/06r2OO4 BROKER COMMISSION. 40 00 OTHER CHARGES. 

1 18 BROKER : MERRILL LYNCH INTER NEW YK DTC; 161 
9004 LNR PROPERTY CORP COM USDO 1 PRICE- 62.6595 -60000 6266 37,56482 4674 -28,01943 9,54539 000 9,54539 
09/07/20C)4 BROKER COMMISSION 30 00 OTHER CHARGES . 

0 88 BROKER MERRILL LYNCH INTER NEW YK DTC 161 
9/3/04 LNR PROPERTY CORP COM USDO 1 PRICE. 626404 -50000 6264 31,29446 4674 -23,34952 7,94494 000 7,94494 
09108/2004 BROKER COMMISSION 25 00 OTHER CHARGES- 

0 74 BROKER: MERRILL LYNCH INTER NEW YK DTC 161 
9/10104 LNR PROPERTY CORP COM USDO 1 PRICE 62.3339 -1 .20000 62-33 74,73892 4674 -56,03885 18,70007 000 18,70007 09114/2004 BROKER COMMISSION- 60 00 OTHER CHARGES. 

176 BROKER: MERRILL LYNCH INTER NEW YK DTC 161 
9/13/04 LNR PROPERTY CORP COM USDO 1 PRICE- 62.2107 -90000 6221 55,94331 4674 -42,02914 13,91417 000 13,91417 09/15/2004 BROKER COMMISSION 45.00 OTHER CHARGES. 

132 BROKER . MERRILL LYNCH INTER NEW YK DTC 161 
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Page 9 of 44 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sales 
7/6/04 AMB PROPERTIES COR COM STK USD.01 PRICE -70000 3488 24.39673 2968 -20,75692 3,63981 000 3,63981 
07/08/2004 34.8833 BROKER COMMISSION: 21.00 OTHER 

CHARGES- 0 58 BROKER- SPEAR LEEDS NEW 
YORK 

717/04 AMB PROPERTIES COR COM STK USD 01 PRICE: -1,20000 3526 42,27896 2968 -35,58329 6,69567 000 6,69567 
07/11/2004 35 2633 BROKER COMMISSION- 36.00 OTHER 

CHARGES- 1 00 BROKER SPEAR LEEDS NEW 
YORK 

717/04 AMB PROPERTIES COR COM STK USD.01 PRICE- -30000 3531 10,59068 2966 -8,89582 1,69486 000 1,69486 
07/11/2004 35.3131 BROKER COMMISSION . 3 00 OTHER 

CHARGES 0.25 BROKER: MORGAN STANLEY 
AND CO NW YK DTC 050 

10/11/04 AMB PROPERTIES COR COM STK USD.01 PRICE: -4,30000 3669 157,73836 2966 -127,50678 30,23158 000 30,23158 
10/1312004 36.6942 BROKER COMMISSION . 43 00 OTHER 

CHARGES: 3.70 BROKER- MORGAN STANLEY 
AND CO NW YK DTC: 050 

10115t04 AMB PROPERTIES COR COM STK USD.01 PRICE. 36 .61 -1,70000 3661 62,21854 2966 -50,40966 11,80888 000 11,80888 
10119/2004 BROKER COMMISSION: 17.00 OTHER CHARGES: 

1.46 BROKER- ALEX BROWN AND SONS NEW YORK 
10/19/04 AMB PROPERTIES COR COM STK USD.01 PRICE- -1,10000 3704 40.73105 2966 -32,61801 8,11304 000 8,11304 
10/2112004 37.0391 BROKER COMMISSION 1100 OTHER 

CHARGES- 0 96 BROKER: WEEDEN & CO 
GREENWICH 

12/2104 AMB PROPERTIES COR COM STK USD 01 PRICE: -30000 4063 12,18295 2966 -8,89582 3,28713 000 3,28713 
12106/2004 40 6258 BROKER COMMISSION 4.50 OTHER 

CHARGES 0 29 BROKER- INVESTMENT TECH GP 
INC NEW YORK 

12/2104 AMB PROPERTIES COR COM STK USD.01 PRICE- -30000 4080 12,23614 2966 -8,89582 3,34032 000 3,34032 
12/0612004 40 7981 BROKER COMMISSION- 3.00 OTHER 

CHARGES- 0 29 BROKER . MORGAN STANLEY 
AND CO NW YK DTC 050 

1219104 AMB PROPERTIES COR COM STK USD.01 PRICE. -3,20000 3973 126,99414 2968 -94,88876 32,10538 000 32,10538 
12/13/2()04 39.7266 BROKER COMMISSION 128.00 OTHER 

CHARGES: 2 98 BROKER LEHMAN BROS INC 
NEW YORK DTC 074 
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Acamt nber CVVF08 

CWFDN - WELLINGTO" REIT 
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Page 10 of 44 + Realized Gain/Loss Detail 

Total* for security -13.`100 .00 4119.307 .55 -W,450.88 100,916.67 0 .00 100,916.67 

APT IN)LT & MGMT CO CL A 

1/30/04 
1P 

APARTMENT INV&MGMT COM USDO 01 CLN PRICE' -4,5DO 00 35 DO 157.26762 3541 -159,10527 -1,83765 000 -1,83765 

02/03/2004 ' 35 0 BROKER COMMISSION 225 00 OTHER 

CHARGES: 7 38 BROKER' MORGAN STANLEY 

AND CO NW YK DTC 050 

3110/04 APARTMENT INV&MGMT COM USDO 01 CL'A'PRICE . -10000 3294 3,29187 3538 -3,53567 -24380 000 -24380 

0311412DO4 1 32 94 BROKER COMMISSION- 2 00 OTHER 

CHARGES 0 13 BROKER . INVESTMENT TECH GP 

INC NEWYORK 

3/11/04 APARTMENT INV&MGMT COM USDO.01 CL-A- PRICE . -1,30000 3211 41,69002 3540 -45,96374 -4,27372 000 -4,27372 
03115,12004 32.1105 BROKER COMMISSION : 52 .00 OTHER 

CHARGES- 163 BROKER' WEDBUSH MORGAN 

SECS NEW YORK 

3/12/04 APARTMENT INV&MGMT COM USDO.01 CL-A! PRICE' -1,20000 3220 38,59433 3540 -42,42807 -3,83374 000 -3,83374 
03116/2004 32 203213ROKER COMMISSION 48 00 OTHER 

CHARGES 1 51 BROKER- WEDBUSH MORGAN 
SECS NEW YORK 

3124/04 APARTMENT INV&MGMT COM USDO.01 CLW PRICE : -5190000 3115 183,63033 3539 -208,60469 -24,97436 000 -24,97436 
03128/2004 3115 BROKER COMMISSION 147 50 OTHER 

CHARGES 7 17 BROKER MERRILL LYNCH INTER 
NEW YK DTC 161 

3/29/04 APARTMENT INV&MGMT COM USDO.01 CUN PRICE : -6,70000 3107 207,79640 3542 -236,89007 -29,09367 000 -29,09367 
03/31/2004 31 0656 BROKER COMMISSION : 335 .00 OTHER 

CHARGES 8 12 BROKER. MORGAN STANLEY 
AND CO NW YK DTC 050 

3/30104 APARTMENT INV&MGMT COM USDO 01 CL-A- PRICE: -10000 3100 3,09487 35 .42 -3,53567 -44080 000 -44080 
04/01/2004 31 0 BROKER COMMISSION 5 00 OTHER 

CHARGES 0 13 BROKER MORGAN STANLEY 

AND CO NW YK DTC 060 
3/30J04 APARTMENT INV&MGMT COM USDO.01 CUA- PRICE: -4,80000 3057 W.474 43 3542 -169 .71229 -23,23786 000 -23,23786 
04/01/2004 30.5667 BROKER COMMISSION . 240 00 OTHER 

CHARGES: 5 .73 BROKER MERRILL LYNCH INTER 
NEW YK DTC 161 

Northern Trust *Generated by Northern Trust ftorn periodic data on 28 Feb 05 C0661 

Realia- GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sales 



Page 11 of 44 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

4/6/04 APARTMENT INV&MGMT COM USDO 01 CLA! PRICE -3 .10000 2943 91,08299 3542 -109,60585 -18,52286 000 -18.52286 
04111/2004 29 4323 BROKER COMMISSION 155.00 OTHER 

CHARGES 2 14 BROKER. (D)SBC WARBURG 
DILLON REED & COR NY 

417/04 APARTMENT INV&MGMT COM USDO 01 CL'X PRICE* -1,70000 2984 50,649 .12 3542 -60,10643 -9,45731 000 -9,45731 

o4/12/20D4 29 8443 BROKER COMMISSION 85 00 OTHER 
CHARGES 1 19 BROKER- (D)SBC WARBURG 
DILLON REED & COR NY 

4/8104 APARTMENT INV&MGMT COM USDO 01 CLA'PRICE. -1,00000 2928 29,23401 3542 -35,35673 -6,12272 000 -6,12272 
04/1312004 29 2847 BROKER COMMISSION 50 00 OTHER 

CHARGES 069BROKER MONTGOMERY 
SECURITIES NEW YORK 

4/14/04 APARTMENT INV&MGMT COM USDO.01 CL'A` PRICE: -17,80000 2880 511,69528 3542 -629,34973 -117,65445 000 -117,65445 
04/18/2004 28 7976 BROKER COMMISSION 890.00 OTHER 

CHARGES. 12 00 BROKER . LEHMAN BROS INC 
NEW YORK DTC 074 

Totals for security. 48,200 .00 1,464,501.27 .1,704,194.21 -239,692.94 0.00 -239,692.94 

ARBOR RLTY TR INC COM 

10/12/04 ARBOR REALTY TRUST COM USDO.01 PRICE. 22 .2565 -7,90000 2226 175,74323 2008 -158,56679 17,17644 000 17,17644 
10/14/2OD4 BROKER COMMISSION 79 00 OTHER CHARGES- 

412BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

10/14104 ARBOR REALTY TRUST COM USDO 01 PRICE. 21 .5141 -2,90000 2151 62,27343 2011 -58,20806 4,06537 000 4,06537 
10/18/2004 BROKER COMMISSION 116.00 OTHER CHARGES 

1 .46 BROKER WEDBUSH MORGAN SECS NEW YORK 
10/15/04 ARBOR REALTY TRUST COM USDO 01 PRICE 2145 -3,00000 2145 64,22849 2011 -60,21524 4,01325 000 4,01325 
10/19/2004 BROKER COMMISSION 120.00 OTHER CHARGES, 

151 BROKER: WEDBUSH MORGAN SECS NEW YORK 

Totals for securtty : -13,800.00 30Z245.15 .276,990 .09 25~M.06 0.00 25,266.06 
AVALONSAY CMMS REJT 

3/8104 AVALONBAY COMMUNI COM USDO.01 PRICE: 53 .3596 -80000 5336 42,64601 3834 -30,64549 12,00052 000 12,00052 
03/10/2004 1 BROKER COMMISSION 40 00 OTHER CHARGES 

167 BROKER . MONTGOMERY SECURITIES NEW YORK 

Northern Trust *Generated by Northem Thist from periodic data on 28 Fab 05 C0661 
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Page 12 of 44 * Realized Gain/Loss Detail 

BSTN PPTYS INC 

1/5104 BOSTON PROPERTIES COM USDO 01 PRICE . 4858 -4,30000 4858 208,66922 3772 -162 .03280 46,63642 000 46,63642 
01/07/2004 ' BROKER COMMISSION 215 .00 OTHER CHARGES. 

9 .78 BROKER. LEHMAN BROS INC NEW YORK DTC 074 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reafizil,- GIL Detail 
01 4an 04 - 31 Doc 04 

Accour nber CWFQ8 

CWFDN - WELUNGTON REIT 

CWIF08 

Trade/ Trade Unit Market Translation Total 
Softie Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

47104 AVALONBAY COMMUNI COM USDO 01 PRICE- 52.006 -3,30000 5201 171,45078 3834 -126 .4`12 65 45,03813 000 45,03813 
04/1212004 BROKER COMMISSION 165.00 OTHER CHARGES 

4.02 BROKER MERRILL LYNCH INTER NEW YK DTC 161 
4/30104 AVALONBAY COMMUNI COM USDO 01 PRICE. 496703 -2,10000 4967 104,20018 3835 -80,44441 23,75577 000 23,75577 
05104/2004 BROKER COMMISSION 105.00 OTHER CHARGES. 

2.45 BROKER . PERSHING & CO NEW YORK 
513/04 AVALONBAY COMMUNI COM USDO.01 PRICE- 50.0785 -3,30000 5008 165,09018 3835 -126,41265 38,67753 000 38,6T7 53 
05/05/2004 BROKER COMMISSION 165.00 OTHER CHARGES 

3.87 BROKER- PERSHING & CO NEW YORK 
514104 AVALONBAY COMMUNI COM USDO.01 PRICE. 50 .5504 -2,80000 5055 141,39780 3835 -107,25922 34 .13858 000 34,13858 
05107/2004 BROKER COMMISSION- 140 00 OTHER CHARGES: 

3 32 BROKER . PERSHING & CO NEW YORK 
5/6/04 AVALONBAY COMMUNI COM USDO 01 PRICE. 50.5918 -1,50000 5059 75,81092 3835 -57,46030 18,35062 000 18,35062 
05/10/2004 BROKER COMMISSION- 75 00 OTHER CHARGES: 

178 BROKER : LEHMAN BROS INC NEW YORK DTC 074 
5/10/04 AVALONBAY COMMUNI COM USDO.01 PRICE 49.7542 -80000 4975 39,76242 3835 -30,64549 9,11693 000 9,11693 
05/12/2004 BROKER COMMISSION 40 00 OTHER CHARGES: 

094BROKER MONTGOMERY SECURITIES NEWYORK 
7f7104 AVALONBAY COMMUNI COM USDO 01 PRICE. 577686 -10000 5777 5,77572 3831 -3,83069 1,94503 000 1,94603 
07/11/2004 BROKER COMMISSION- 1 .00 OTHER CHARGES. 

0 14 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 

7/15104 AVALONBAY COMMUNI COM USDO 01 PRICE- 58.191 -2,80000 5819 162,79098 3834 -107,25922 55,53176 000 55,53176 
07/21/2DO4 1 BROKER COMMISSION- 140 00 OTHER CHARGES- 

3 82 BROKER- HAMBRECHT & QUIST NEW YORK 
12/6/04 AVALONBAY COMMUNI COM USDO.01 PRICE 736905 -2,70000 7369 198,85169 3833 -103.42853 95 .42316 000 95,42316 
12/09/2004 ' BROKER COMMISSION 108 00 OTHER CHARGES 

4 66 BROKER BEAR STEARNS NEW YORK DTC 352 

Totals for sacurity: -20,200.00 1,107,T76.66 -773,798.65 333,97111.03 0.00 333,978.03 



Accour nber CWF-8B 

CWFDN - WELLINGTON REIT 

CWF08 

Page 13 of 44 * Realized Gain/Loss Detail 

Totals for security: -13.9W.00 750,386.57 -W,227A7 196,159.10 0.00 196,159.10 

CAMDEN PPTY TR SH BEN INI 

10/14/04 CAMDEN PROPERTY TR SBI COM USDO 01 PRICE. -3,90000 4514 176,01107 4619 -180,09917 -4,08810 000 -4,08810 
10/18/2004 ' 45 .1421 BROKER COMMISSION 39.00 OTHER 

CHARGES 4 12 BROKER MORGAN STANLEY 
AND CO NW YK DTC 050 

Northern Trust *Generated by Northern Trust ftorn periodic data on 28 Feb 05 C0661 

Reafizt- GIE Detaii 
01 Jan 04 - 31 Doc 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss_ Gain/Loss 

Equities 
Common Stock 

Sales 
716/04 BOSTON PROPERTIES COM USDO 01 PRICE 50.9427 -2,10000 5094 106,89316 4089 -85,79258 21,10058 000 21,10058 
0710812004 BROKER COMMISSION . 84 .00 OTHER CHARGES: 

2 51 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

7/7/04 BOSTON PROPERTIES COM USDO 01 PRICE. 509786 -30000 5098 15,28122 4089 -12,26608 3,02514 000 3,02514 
07/11/2004 BROKER COMMISSION 12.00 OTHER CHARGES 

0 36 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

7/7/04 BOSTON PROPERTIES COM USDO 01 PRICE- 512781 -20000 5128 10,25338 4086 -8,17072 2,08266 000 2,08266 
07111/2004 BROKER COMMISSION- 2.00 OTHER CHARGES: 

0.24 BROKER. MORGAN STANLEY AND CO NW YK DTC 
050 

719104 BOSTON PROPERTIES COM USDO 01 PRICE: 51 .0 -1 .5DO 00 5100 76,42320 4089 -61,28042 15,14278 000 15,14278 
0711312004 BROKER COMMISSION 75 00 OTHER CHARGES: 

180 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

10115104 BOSTON PROPERTIES COM USDO.01 PRICE. 586208 -1,30000 5862 76,19225 4086 -53,10970 23,08255 000 23,08255 
10119/2004 BROKER COMMISSION- 13 00 OTHER CHARGES: 

1.79 BROKER- ALEX BROWN AND SONS NEW YORK 
10/19/04 BOSTON PROPERTIES COM USDO 01 PRICE: 58-922 -1,00000 5892 58,91062 4086 -40,85361 18,05701 000 18,05701 
10121/2004 BROKER COMMISSION 10 00 OTHER CHARGES- 

138 BROKER- WEEDEN & CO GREENWICH 
1212/04 BOSTON PROPERTIES COM USDO 01 PRICE. 617963 -2,40000 6180 148,247 64 4087 -98,04867 50,19897 000 50,19897 
12106/2004 BROKER COMMISSION 60 00 OTHER CHARGES 

3 48 BROKER KALB VOORHIS & CO NEW YORK 
12/2104 BOSTON PROPERTIES COM USDO 01 PRICE 619063 -80000 6191 49,51588 4086 -32,68289 16,83299 000 16,83299 
12JO6/2004 BROKER COMMISSION 8 00 OTHER CHARGES: 

1.16 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 



Page 14 of " * Realized Gain/Loss Detail 

Totals for security .1,500.00 47,404.42 4US7.84 4,116.55 0.00 4.116.58, 

GEN GROWrH PPTYS INC COM 

1/30/04 GEN GROWTH PPTYS COM USDO 10 PRICE' 29.5 -2,50000 2950 73,62154 1642 -40,96967 32,65187 000 32,65187 
02JO3/2004 BROKER COMMISSION 125 00 OTHER CHARGES 

3 46 BROKER WACHOVIA SECS INC NEW YORK DTC346 
1/30/04 GEN GROWTH PPTYS COM USDO 10 PRICE: 29.5 -30000 2950 8,83758 1641 -4,91636 3,92122 000 3,92122 
0210=004 BROKER COMMISSION . 12 00 OTHER CHARGES. 

0 42 BROKER' WEDBUSH MORGAN SECS NEW YORK 
1/30/04 GEN GROWTH PPTYS COM USDO 10 PRICE' 30 .0 -80000 3000 23,96687 1641 -13,11029 10,85658 000 10,85658 
02/0312004 BROKER COMMISSION . 32 .00 OTHER CHARGES: 

1 .13 BROKER: WEDBUSH MORGAN SECS NEW YORK 
7/6104 GEN GROWTH PPTYS COM USDO.10 PRICE' 30.3628 -1,30000 30 .36 39,40571 1680 -21,80020 17,60551 000 17,60551 
07/08/2004 BROKER COMMISSION . 65 00 OTHER CHARGES. 

0 93 BROKER: (D)SBC WARBURG DILLON REED & COR 
NY 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Prooseds cost Cost Gain/Loss Gain/Loss Gain/Loss 
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Common Stock 
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12/6/04 CAMDEN PROPERTY TR SBI COM USDO 01 PRICE- -2,30000 5007 115,13047 4601 -105,80148 9,32899 000 9,32899 
12/09/2004 50 0679 BROKER COMMISSION : 23 00 OTHER 

CHARGES 2 70 BROKER . MORGAN STANLEY 
AND CO NW YK DTC; 050 

12f7104 CAMDEN PROPERTY TR SBI COM USDO 01 PRICE: -5,90000 4998 294,82258 4601 -271,40381 23,41877 000 23,41877 
12/09/2004 49 .9811 BROKER COMMISSION. 59 00 OTHER 

CHARGES 6 91 BROKER. MORGAN STANLEY 
AND CO, NW YK DTC 050 

Totals for security -12,100.00 685,964.12 -557,304.46 28,659 .86 0.00 28.W9.60 

GAYL0 ) ENTMT CO NEW COM 
9/21/04 GAYLORD ENTIVIT CO COM USDO 01 PRICE 31 .6401 -80000 3164 25,27948 2890 -23,08685 2,19263 000 2,19263 
09/23/2004 BROKER COMMISSION 32 00 OTHER CHARGES: 

0 60 BROKER* LAZARD ASSET MANAGEMENT NEW 
YORK 

9/21/04 GAYLORD ENTIVIT CO COM USDO 01 PRICE' 316178 -70000 3162 22,12494 2887 -20,20099 1,92396 000 1,92395 
09/23/2004 BROKER COMMISSION 7.00 OTHER CHARGES. 

0 52 BROKER. MORGAN STANLEY AND CO NW YK DTC; 
050 



GOVT PPTYS TR INC REIT 

1/27/04 GOVT PROPERTIES TR REIT USDO.01 PRICE: 13 .4841 -2 .50000 1348 33,583 .67 1004 -25,00000 8,5113 67 000 8,58367 

01/30/2004 ' BROKER COMMISSION 125 00 OTHER CHARGES: 

158BROKER FRIEDMAN BILLINGS& RAMSEY NY 

Northern Trust *Generated by Northem Trust from pedodic data on 28 Feb 05 C0661 

Reafizt- GIE Detail 
Accout riber CWFOO 
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* Realized Gain/Loss Detail 
Page 116 of 44 

Trade/ Trade Una Market Translation Total 

Settle Date Shares/Par Price Proceeds C it Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
7/6/04 GEN GROWTH PPTYS COM USDO 10 PRICE. 30.&342 -90000 3083 27,741 13 1678 -15,09245 12,64868 000 12,64868 

07108/2004 BROKER COMMISSION 9 00 OTHER CHARGES: 
0.65 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 

V7104 GEN GROWTH PPTYS COM USDO.10 PRICE. 31.277 -50000 3128 15,63348 1678 -8.38469 7,24879 000 7,24879 

0711112004 BROKER COMMISSION . 5 00 OTHER CHARGES: 
0 37 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

7/8/04 GEN GROWTH PPTYS COM USDO.10 PRICE 31 .0219 -1,40000 3102 43,37364 1679 -23,47714 19,89650 000 19,89650 

07/12/2004 BROKER COMMISSION : 56 00 OTHER CHARGES: 
1 02 BROKER WEDBUSH MORGAN SECS NEW YORK 

7/9104 GEN GROWTH PPTYS COM USDO 10 PRICE- 31 .0425 -30000 3104 9,30053 1679 -5,03082 4,26971 000 4,26971 

07/13/2004 1 BROKER COMMISSION 12.00 OTHER CHARGES: 
0 22 BROKER WEDBUSH MORGAN SECS NEW YORK 

7112/04 GEN GROWTH PPTYS COM USDO 10 PRICE 31 .0162 -3,20000 3102 99,12151 1679 -53,66204 45,45947 000 45,45947 

07/14/20()4 BROKER COMMISSION 128.00 OTHER CHARGES. 
2 33 BROKER WEDBUSH MORGAN SECS NEW YORK 

10/15/04 GEN GROWTH PPTYS COM USDO 10 PRICE 32.1392 -2,50000 3214 80,32111 1678 -41,92347 38,39764 000 38.39764 

10/19/2D04 BROKER COMMISSION 25 00 OTHER CHARGES- 
189 BROKER ALEX BROWN AND SONS NEW YORK 

10/19/04 GEN GROWTH PPTYS COM USDO.10 PRICE- 32.304 -5,00000 3230 161,46622 16 77 -83,84693 T7,619 29 000 77,619210 

10/21/2()()4 BROKER COMMISSION 50 00 OTHER CHARGES: 
3 78 BROKER . WEEDEN & CO GREENWICH 

10/19/04 GEN GROWTH PPTYS COM USDO 10 PRICE. 32.4253 -5,00000 3243 161,87270 1680 -83,84693 78,02577 000 78,02577 
10/21/2004 BROKER COMMISSION 250 00 OTHER CHARGES. 

3 80 BROKER- LEHMAN BROS INC NEW YORK DTC 074 
10[22tO4 GEN GROWTH PPTYS COM USDO 10 PRICE: 32.6706 -2,20000 3267 71,78563 1679 -36,89265 34,89298 000 34,89290 
10/26/2004 BROKER COMMISSION- 88 00 OTHER CHARGES. 

169 BROKER. MONTGOMERY SECURITIES NEW YORK 

Totals for security : -25,900.00 816,"7.65 -M.953.64 383.494.01 0.00 383A"01 



Totals for security: .2,50000 33,58&67 -25,000.00 6,583 .67 0.00 8,5N .67 

lJOST MARRIOTT CORP REIT 

1/21/04 HOST MARRIOTT CORP COM USD1 PRICE : 12.82 -4,80000 1282 61,495 .12 873 -41,891 74 19,59338 000 19,59338 

01/25/2004 BROKER COMMISSION 48 00 OTHER CHARGES* 

2 88 BROKER : INVESTMENT TECH GP INC NEW YORK 

1/30/04 HOST MARRIOTT CORP COM USDI PRICE : 126659 -50000 1267 6,30765 876 -4,36372 1,94393 000 1,94393 

02/03/2004 BROKER COMMISSION 25 00 OTHER CHARGES- 

0 30 BROKER LEHMAN BROS INC NEW YORK DTC 074 
1/30/04 HOST MARRIOTT CORP COM USD1 PRICE' 12.6725 -60000 1267 7,57314 876 -5,23647 2,33667 000 2,33667 

02/0,312004 BROKER COMMISSION 30 00 OTHER CHARGES- 

036BROKER LEHMAN BROS INC NEWYORK DTC 074 

2/2104 HOST MARRIOTT CORP COM USD1 PRICE : 12.7506 -2,50000 1275 31,75000 876 -21,81861 9,93139 000 9,93139 

02/04/2004 BROKER COMMISSION. 125.150 OTHER CHARGES : 

1 .50 BROKER' LEHMAN BROS INC NEW YORK DTC 074 
2/3/04 HOST MARRIOTT CORP COM USD1 PRICE . 127117 -1,00000 1271 12,66110 876 -8,72745 3,93365 000 3,93365 

02/05/2004 BROKER COMMISSION 50 00 OTHER CHARGES 

0 60 BROKER LEHMAN BROS INC NEW YORK DTC 074 
2/9/04 HOST MARRIOTT CORP COM USID1 PRICE: 12.9159 -3,50000 1292 45,11603 874 -30,54606 14,56997 000 14,56997 

02/11/2004 BROKER COMMISSION 87.50 OTHER CHARGES : 

212BROKER KALB VOORHIS & CO NEWYORK 

2110/04 HOST MARRIOTT CORP COM USD1 PRICE : 12.7504 -10000 1275 1,27248 874 -87274 39974 000 39970 
02113/2004 BROKER COMMISSION 2 50 OTHER CHARGES . 

0 06 BROKER . KALB VOORHIS & CO NEW YORK 
2/10/04 HOST MARRIOTT CORP COM USDI PRICE 127738 -10000 1277 1,274 112 874 -87274 40208 000 40208 
02/13/2004 BROKER COMMISSION 2 50 OTHER CHARGES 

0 06 BROKER- KALB VOORHIS & CO NEW YORK 
6/18/04 HOST MARRIOTT CORP COM USD1 PRICE : 12.3468 -6,00000 1235 73,T79 06 917 -54A20 28 18,95878 000 18,95878 

06/22/2004 BROKER COMMISSION 300 00 OTHER CHARGES: 
1 74 BROKER (D)SBC WARBURG DILLON REED & CDR 

NY 
6/21/04 HOST MARRIOTT CORP COM USD1 PRICE . 122979 -70000 1230 8,57332 917 -6,39570 2,177 62 000 2,1 T7 62 
0612312004 BROKER COMMISSION 35 .00 OTHER CHARGES: 

0 21 BROKER: (D)SBC WARBURG DILLON REED & COR 
NY 

Northern Trust *Generated by Northem Trust fn)rn penodic data on 28 Feb 05 C0661 
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settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss, 
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6/22JO4 HOST MARRIOTT CORP COM USD1 PRICE- 12.45 -3 .ODO 00 1245 37,19912 917 -27,4`10 ̀ 14 9,78898 000 9,79B 98 

06/24/2004 1 BROKER COMMISSION 150 00 OTHER CHARGES: 

0.88 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

6123/04 HOST MARRIOTT CORP COM USDI PRICE* 12.5307 -6,80000 1253 84,86676 917 -62,12965 22,73711 000 22,73711 

06/27/2004 1 13ROKER COMMISSION 340.00 OTHER CHARGES 
2 00 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

6124/04 HOST MARRIOTT CORP COM USD1 PRICE- 12.5689 -2.00000 1257 25,03721 917 -18,27343 6,76378 000 6,76378 

06/2812004 BROKER COMMISSION 100 00 OTHER CHARGES: 
0 59 BROKER (D)SBC WARBURG DILLON REED & COR 

NY 
6/25104 HOST MARRIOTT CORP COM USD1 PRICE 125008 -2,00000 1250 24,90101 917 -18,27343 6,62758 000 6,62758 

06/30/2004 BROKER COMMISSION 100 00 OTHER CHARGES 
0 59 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

7/7/04 HOST MARRIOTT CORP COM USDII PRICE 127196 -80000 1272 10,16744 914 -7 .30937 2,&% 07 000 2.85807 

07/11/2004 BROKER COMMISSION . 8 00 OTHER CHARGES: 
024BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

12/13104 HOST MARRIOTT CORP COM USD1 PRICE. 16.5M -12,60000 1659 208,46966 947 -119 .01795 89,45171 000 89,451 7* 

12/15/2004 BROKER COMMISSION . 504.00 OTHER CHARGES. 
490BROKER- MONTGOMERY SECURITIES NEWYORK 

12/14/04 HOST MARRIOTT CORP COM USD1 PRICE- 165 -7,60000 1650 125,01706 947 -71,78860 53.22846 000 53.22846 

12/1612004 1 BROKER COMMISSION 380 00 OTHER CHARGES 
2 94 BROKER GOLDMAN SACHS & CO NW YK DTC 005 

12114104 HOST MARRIOTT CORP COM USDI PRICE: 16.5138 -1,10000 1651 18 .12075 947 -10,39046 7,73029 000 7,73029 

12/16/2004 BROKER COMMISSION : 44 .00 OTHER CHARGES: 
0 43 BROKER: MONTGOMERY SECURITIES NEW YORK 

12/14104 HOST MARRIOTT CORP COM USD1 PRICE: 16.45 -5,50000 1645 90,19788 947 -61,95228 38,24560 000 38,24560 
12/16/2004 BROKER COMMISSION 275 00 OTHER CHARGES- 

2 12 BROKER GOLDMAN SACHS & CO NW YK DTC: 006 

-61,200 .00 873,769.61 -W2,090.82 311,678.79 0.00 311,678.79 
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5/10/04 INTERSTATE HTL RST COM USDO 01 PRICE. 5 .5671 -10000 557 55369 405 -40260 15119 000 15119 
05/12/2004 BROKER COMMISSION . 3.00 OTHER CHARGES : 

0 02 BROKER CITIGROUP GLOBAL MKTS INC NY 
5/10/04 INTERSTATE HTL RST COM USDO 01 PRICE- 5 .55 -40000 555 2,21594 4 .03 -1 .60999 60595 000 60595 
05/1212004 BROKER COMMISSION 4 00 OTHER CHARGES : 

006BROKER INVESTMENT TECH GP INC NEW YORK 
10/14/04 INTERSTATE HTL RST COM USDO 01 PRICE. 4 .5466 43.50000 455 197,33747 403 -175,08667 22,25080 000 2Z250 80 
10/18/2004 BROKER COMMISSION- 435 00 OTHER CHARGES 

4 63 BROKER . SPEAR LEEDS NEW YORK 
Totals for security. -44,000.00 200,107.10 .177,099.16 23,007 .94 0 .00 23,007 .94 

ISTAR FINL INC COM 
7/6104 ISTAR FINANCIAL CLASS'NSBI USDO 001 PRICE -50000 4040 20.19597 3291 -16,45049 3,74548 000 3.74548 
07108/2004 40 .4029 BROKER COMMISSION. 5 00 OTHER 

CHARGES 0 48 BROKER- MORGAN STANLEY 
AND CO NW YK DTC 050 

717/04 ISTAR FINANCIAL CLASS'NSBl USDO 001 PRICE . -30000 4080 12,23530 3291 -9,87029 2,36501 000 2.36501 
07/1112004 40 .7953 BROKER COMMISSION: 3.00 OTHER 

CHARGES 0 29 BROKER. MORGAN STANLEY 
AND CO NW YK DTC 050 

10/11/04 ISTAR FINANCIAL CLASSWSBI USDO 001 PRICE- 4303 -1,10000 4303 47,32089 3313 -36,42945 10,89144 000 10,891 4* 
10/13/2004 BROKER COMMISSION 1100 OTHER CHARGES : 

1 11 BROKER, SPEAR LEEDS NEW YORK 
10/15/04 ISTAR FINANCIAL CLASSA'SBI USDO 001 PRICE . -1,90000 4237 80,47318 33 .13 -62,92359 17,54959 000 17,54959 
10/1 912004 42 3653 BROKER COMMISSION . 19 00 OTHER 

CHARGES . 1 .89 BROKER- ALEX BROWN AND 
SONS NEW YORK 

10/19/04 ISTAR FINANCIAL CLASSWSBI USDO 001 PRICE. -10,00000 4302 430,04493 3313 -331,17680 98,86813 000 98,86813 
10/21/2004 43 0155 BROKER COMMISSION 100 .00 OTHER 

CHARGES 10 07 BROKER WEEDEN & CO 
GREENWICH 

1212104 ISTAR FINANCIAL CLASSWSBI USDO.001 PRICE: -100 GO 44 .56 4,45166 3355 -3,35149 1,10017 000 1,10017 
12/06/2004 44.5577 BROKER COMMISSION : 4 .00 OTHER 

CHARGES 0 11 BROKER KNIGHT SECURITIES 
NEW YORK 
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Page 20 of " * Realized Gain/Loss Detail 

Totals for security : -20,900 .00 1,073,MA4 -703,732.13 369.971 .31 0.00 369,971 .31 

LA QWNTA CORP PAIRED CTF I COM B LA OUlt4TA PPTYS A 

9/9/04 LA QUINTA PROPS COM USDO.01 CLASS'B'PRICE: 83 -7DO 00 830 5,79236 770 -5,37156 42080 000 42080 

09/13/2004 ' BROKER COMMISSION 17.50 OTHER CHARGES . 
0 14 BROKER- MERRILL LYNCH INTER NEW YK DTC 161 

Totals for security: .700.00 5,792.36 -5,371 .56 420 .80 0 .00 420.86W 

LAS VEGAS SANDS 

12/15/04 LAS VEGAS SANDS CO COM USDO.001 PRICE. 45 .0 -60000 4500 26,97536 2903 -17,40000 9,57536 000 9,57536 
12J2012004 I BROKER COMMISSION 24 00 OTHER CHARGES: 

0 64 BROKER. GOLDMAN SACHS & CO, NW YK DTC 005 

Totals for security . .600 .00 26,975.36 -17AN .00 9,57L36 0.00 9,575.36 

LIBERTY PPTY TR SH BEN INT 

3/15/04 LIBERTY PPTY TST COM USDO 001 PRICE. 43.4042 -2,70000 4340 117,05176 3039 -81,95963 35,09213 000 35,092 113 
0311712004 

BROKER COMMISSION' 135.00 OTHER CHARGES- 
4 58 BROKER* MONTGOMERY SECURITIES NEW YORK 

3125/04 LIBERTY PPTY TST COM USDO.001 PRICE 45 .0 -3DO 00 4500 13,49647 3036 -9,10663 4,38984 000 4,38984 
03/29/2004 BROKER COMMISSION- 3 00 OTHER CHARGES 

0 53 BROKER : SPEAR LEEDS NEW YORK 

Northern Trust *Generated by Northern Thist froin periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

10115/04 KIMCO REALTY COM USDO 01 PRICE 5275BROKER -6,00000 5275 316,34259 3437 -206,10665 110,23594 000 110,23594 
10/19/2004 1 COMMISSION . 150.00 OTHER CHARGES: 

7 41 BROKER JEFFRIES & CO INC N.JERSEY-DTC 19 
10/19104 KIMCO REALTY COM USDO.01 PRICE 53 .7 BROKER -1,20000 5370 64,42649 3436 -41,22133 23,20516 000 23,20516 
10/21/2004 COMMISSION 12.00 OTHER CHARGES: 

151 BROKER WEEDEN & CO GREENWICH 
11/1/04 KIMCO REALTY COM USDO 01 PRICE- 54 4206 BROKER -2,50000 5442 135,94831 3438 -85,87777 50,07054 000 50,07054 
11/03/2004 COMMISSION 100 00 OTHER CHARGES: 

319BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

11/3/04 KIMCO REALTY COM USDO 01 PRICE 55.0569 BROKER -3,00000 5506 165,01683 3438 -103 .05332 61,96351 000 61,96351 
11107/2004 COMMISSION 150 00 OTHER CHARGES- 

3 87 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 



POST PPTYS INC REIT 

1/30/04 POST PROPERTIES COM USD 0 01 PRICE 279527 -17,50000 2795 488,71185 2760 -482,61054 6.10131 000 6,10131 
02/0312004 ' BROKER COMMISSION . 437 .50 OTHER CHARGES 

22 90 BROKER MERRILL LYNCH INTER NEW YK DTC 161 

Totals for security . .17,500.00 488,711 .85 482,610.54 6,101 .31 0 .00 6,10131 

PROLOGIS SH BEN INT 

1/30/04 PROLOGIS SBI USDO.01 PRICE 32.6068 BROKER -6,30000 3261 205,09822 2527 -158,94775 46,15047 000 46,15047 
02103/2004 ' COMMISSION 315 .00 OTHER CHARGES : 

9 .62 BROKER- NATIONAL FINANCIAL SVCS NEW YORK 
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Trade/ Trade Unit Market Translation Total 
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Equities 
Common Stock 

Sales 
3125/04 LIBERTY PPTY TST COM USDO 001 PRICE. 449056 -4GO 00 4491 '17,957 53 3036 -12,14217 5,81536 000 5,81536 

03129/2004 BROKER COMMISSION- 4.00 OTHER CHARGES: 
0 71 BROKER WEEDEN & CO GREENWICH 0 

5128104 LIBERTY PPTY TST COM USDO 001 PRICE 39.9222 -10000 3992 3,99112 3036 -3,03554 95558 000 95558 

06J02/2004 BROKER COMMISSION 1.00 OTHER CHARGES: 
010BROKER SPEAR LEEDS NEWYORK 

7/6/04 LIBERTY PPTY TST COM USDO 001 PRICE. 412464 -20000 4125 8,24708 3036 -6,07108 2,17600 000 2,17600 

07/08/2004 1 BROKER COMMISSION . 2 00 OTHER CHARGES: 
020BROKER MORGAN STANLEY AND CO NWYK DTC 
050 

7[7/04 LIBERTY PPTY TST COM USDO 001 PRICE 41.6084 -10000 4161 4.15974 3036 -3,03554 1,12420 000 1,12420 
07111/2004 BROKER COMMISSION 1.00 OTHER CHARGES 

010BROKER MORGAN STANLEY AND GO NW YK DTC 
050 

8/12/04 LIBERTY PPTY TST COM USDO 001 PRICE: 38.4188 -1,80000 3842 69,06222 3040 -54,63975 14,42247 000 14,42247 

08/16/2004 BROKER COMMISSION 90 00 OTHER CHARGES: 
1.62 BROKER- FIRST UNION CAP MKTS NEW YORK 

10/26/04 LIBERTY PPTY TST COM USDO.001 PRICE: 396112 -10000 3961 3,95702 3074 -3,07109 88593 000 88593 
10128/2OG4 1 BROKER COMMISSION 4 00 OTHER CHARGES: 

0.10 BROKER : LEGG MASON INC NEW YORK 
10129/04 LIBERTY PPTY TST COM USDO.001 PRICE: 403 -6,20000 4030 249,54415 3075 -190,40788 59,13627 000 59,136 
11/01/2004 ' BROKER COMMISSION- 310 00 OTHER CHARGES. 

5.85 BROKER. LEGG MASON INC NEW YORK 

Totals for security: -11,900.00 487,467.09 -363,469.31 123,997.78 0.00 123,997.78 
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Page 24 alf " * Realized Gain/Loss Detail 

Totals for security . .21,400.00 1,061,390.18 4M.931 .84 371,45&34 0.00 371,458.34 

RAjT INVT TR COM 

1/22/04 RAIT INVESTMENT COM USDO 01 PRICE: 26.6041 -M 00 2660 21,25028 21 .44 -17,12473 4.12555 000 4.12555 
01/2612004 ' BROKER COMMISSION 32 00 OTHER CHARGES: 

100 BROKER- WEDBUSH MORGAN SECS NEW YORK 

Northern Trust *Generated by Northem Trust frorn periodic data on 28 Feb 05 C0661 

Reafta- GIL Detail 
01 Jan 04 - 31 Doc 04 

Accour Almr CVA%B 

GWFDN - WELLINGTON REIT 

CWW-08 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
5128/04 PUBLIC STORAGE INC COM USD 0.10 PRICE 460 -1,60000 4600 73,51827 3193 -51,02848 22,48979 000 22,48979 

06/0212004 BROKER COMMISSION 80.00 OTHER CHARGES* 
173BROKER MORGAN STANLEY AND CO NWYK DTC 
050 

611/04 PUBLIC STORAGE INC COM USID 0. 10 PRICE. 46.0 -10000 4600 4,59489 3193 -3,18928 1,40561 000 1,40561 

06/0412004 BROKER COMMISSION 5.00 OTHER CHARGES. 
0 11 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

6/2/04 PUBLIC STORAGE INC COM USD 0 10 PRICE 4627 -1,10000 4627 50,84080 3193 -35.08208 15,75872 000 15,75872 
Or.106/2004 BROKER COMMISSION . 55 00 OTHER CHARGES: 

1 20 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 

6/9104 PUBLIC STORAGE INC COM USD 0 10 PRICE 472509 -11,30000 4725 533.35767 31 93 -360,38863 172,96904 000 172,96904 
06/13/2004 1 BROKER COMMISSION- 565.00 OTHER CHARGES: 

12 .50 BROKER- LEGG MASON INC NEW YORK 
7[7/04 PUBLIC STORAGE INC COM USD 0 10 PRICE 47.785 -20000 4779 9,554 T7 3190 -6,37856 3,17621 000 3,17621 
07/11/2004 BROKER COMMISSION 2 00 OTHER CHARGES- 

0 23 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

10/15/04 PUBLIC STORAGE INC COM USD 0 10 PRICE 514808 -1,30000 5148 66,91047 3295 -42.82032 24,09015 000 24,09015 
10119/2004 BROKER COMMISSION 13 00 OTHER CHARGES: 

157 BROKER ALEX BROWN AND SONS NEW YORK 0 
1216104 PUBLIC STORAGE INC COM USD 0 10 PRICE 55.8575 -2,00000 5586 111,63238 3296 -65,87741 45,75497 000 45,75497 
12/09/2004 BROKER COMMISSION 80 00 OTHER CHARGES: 

2 62 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

1217/04 PUBLIC STORAGE INC COM USD 0.10 PRICE 55.5626 -3,80000 5556 210,98093 3296 -125,16708 85,81385 000 85,81385 
1210912004 BROKER COMMISSION 152 00 OTHER CHARGES: 

4 95 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 



Accour aber CWF08 

CWFDN - WELLINGTON REIT 

CVVF08 

Page 25 of " 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
1/23104 RAIT INVESTMENT COM USDO 01 PRICE: 26 .5423 -1 .20000 2654 31,80126 2144 -25,68710 6,11416 000 6.11416 

01/2712004 BROKER COMMISSION- 48 00 OTHER CHARGES: 
150 BROKER: WEDBUSH MORGAN SECS NEW YORK 0 

1/26/04 RAIT INVESTMENT COM USDO 01 PRICE: 27 .0001 -1,30000 2700 35,04648 2144 -27,82769 7,21879 000 7,21879 

01/28=04 BROKER COMMISSION . 52 00 OTHER CHARGES: 
165 BROKER- WEDBUSH MORGAN SECS NEW YORK 

1/27/04 RAIT INVESTMENT COM USDO 01 PRICE 27.0737 -1,10000 2707 29 .73567 2144 -23,54651 6,18916 000 6,18916 

01/29/20()4 BROKER COMMISSION 44 00 OTHER CHARGES. 
1 .40 BROKER. WEDBUSH MORGAN SECS NEW YORK 

1/30104 RAIT INVESTMENT COM USDO 01 PRICE: 263963 -1,50000 2640 39,53259 2144 -32,10887 7,42372 000 7.42372 

02/03/2004 BROKER COMMISSION 60 00 OTHER CHARGES: 
1.86 BROKER WEDBUSH MORGAN SECS NEW YORK 

2/2104 RAIT INVESTMENT COM USDO 01 PRICE. 26 .2865 -2,8W 00 2629 73,48675 2144 -59,93657 13,55018 000 13,55018 

02/04/2004 BROKER COMMISSION 112 00 OTHER CHARGES: 
3 45 BROKER WEDBUSH MORGAN SECS NEW YORK 

3119/04 RAIT INVESTMENT COM USDO 01 PRICE 283316 -10000 2833 2,83204 2141 -2,14059 691145 ON 69145 

03/2312004 1 BROKER COMMISSION 100 OTHER CHARGES 
0 12 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 

3/24/04 RAIT INVESTMENT COM USDO.01 PRICE 29 .0 BROKER -10000 2900 2,89888 2141 .2 .14059 75829 ON 75829 
03/2812004 COMMISSION 100 OTHER CHARGES: 

0 0 12 BROKER : MORGAN STANLEY AND CO NW YK DTC 
050 

3125104 RAIT INVESTMENT COM USDO.01 PRICE 290109 AM 00 2901 1 1,599 90 2141 -8,56237 3,03753 000 3.03753 
03/29/2004 BROKER COMMISSION- 4 00 OTHER CHARGES 

0 46 BROKER: MORGAN STANLEY AND CO NW YK DTC 
050 

3/26/04 RAIT INVESTMENT COM USDO 01 PRICE. 290528 -80000 2905 23,23333 2141 -17,12473 6,10860 000 6,10860 
03/30/2004 BROKER COMMISSION : 8 00 OTHER CHARGES. 

0 91 BROKER. MORGAN STANLEY AND CO NW YK DTC 
050 

6/1/04 RAIT INVESTMENT COM USDO 01 PRICE 24.6643 -600 00 2466 14,78323 2220 -13,30903 1,47420 000 1,47420 
06/04/2004 BROKER COMMISSION 15 00 OTHER CHARGES. 

0 35 BROKER. MERRILL LYNCH INTER NEW YK DTC 161 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Reafia.- GIL Detail 
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Page 26 of 44 * Realized Gain/Loss Detail 

Total* for security: .31,600.00 850,138.67 -M,106.77 157,031 .90 0.00 167,031 .90 

REGENCY CENTERS CORP COM STK US130.01 

6/25104 REGENCY CENTERS COM USDO 01 PRICE 44.3163 -1,00000 4432 44,29026 3370 -33,67968 10,61058 000 10,61058 
0613012004 BROKER COMMISSION 25.00 OTHER CHARGES: 

1 04 BROKER KALB VOORHIS & CO, NEW YORK 
6/28/04 REGENCY CENTERS COM USDO 01 PRICE. 44.1241 -40000 4412 17,62922 3372 -13 .47187 4,15735 000 4,15735 
06130/2004 BROKER COMMISSION 20 00 OTHER CHARGES 

0.42 BROKER. LEHMAN BROS INC NEW YORK DTC 074 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Reafizr,., GIL Detail 
01 Jan 04 - 31 Doc 04 

Accow mber CWFOO 

CWFON - WELLDJGTON ROT 

CWFDB 

Trade/ Trade Und Market Translation Total 
Seftle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
6/2104 RAIT INVESTMENT COM USDO 01 PRICE 246813 -8G0 00 2468 19,72457 2220 -17,74538 1,97919 000 1,97919 

06/06/2004 ', BROKER COMMISSION 20 00 OTHER CHARGES: 

6/3104 
0 47 BROKER- MERRILL LYNCH INTER NEW YK DTC 161 

-40000 2479 9,90424 2220 -8,87269 1,03155 000 1,0315*5 RAIT INVESTMENT COM USDO.01 PRICE 24.7862 
06/07/2004 1 BROKER COMMISSION 10 00 OTHER CHARGES, 

0.24 BROKER : MERRILL LYNCH INTER NEW YK DTC 161 
7/6/04 RAIT INVESTMENT COM USDO.01 PRICE- 25.2613 -10000 2526 2.52507 2219 -2,21817 30690 000 30690 
07/08/2004 1 BROKER COMMISSION 1 .00 OTHER CHARGES. 

0 06 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 

717104 RAIT INVESTMENT COM USDO 01 PRICE 253733 -10000 2537 2,53627 2219 -2.21817 31810 000 31810 
07111/2004 BROKER COMMISSION 100 OTHER CHARGES: 

0 06 BROKER . MORGAN STANLEY AND CO NW YK DTC 
050 

8/31/04 RAIT INVESTMENT COM USDO 01 PRICE 269671 -3,60000 2697 96,89928 22.22 -79,85420 17,04508 000 17,04508 

09102/20(14 BROKER COMMISSION 180 00 OTHER CHARGES- 
2.28 BROKER FRIEDMAN BILLINGS & RAMSEY NY 

9/1/04 RAIT INVESTMENT COM USDO.01 PRICE 269308 -3,60000 2693 96,76861 2222 -79,85420 16,91441 000 16 .91441 
09/0612004 BROKER COMMISSION: 180 00 OTHER CHARGES: 

2.27 BROKER FRIEDMAN BILLINGS & RAMSEY NY 
9/9104 RAIT INVESTMENT COM USDO.01 PRICE 27.5586 -1,60000 2756 44,05272 2220 -35,49076 8.56196 000 8,561 
09/1 3/2004 BROKER COMMISSION 40.00 OTHER CHARGES. 

1 04 BROKER KALB VOORHIS & CO NEW YORK 
9/10104 RAIT INVESTMENT COM USDO 01 PRICE- 272862 -10,70000 27.29 291,52750 2221 -237,34442 54,18308 000 54,18308 
09/14/2004 1 BROKER COMMISSION . 428 00 OTHER CHARGES- 

6 84 BROKER: WEDBUSH MORGAN SECS NEW YORK 



Accour aber CWF88 

CWFUN - WELUNGTON REIT 

CWF88 

Page 27 of 44 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

7/6/04 REGENCY CENTERS COM USDO 01 PRICE- 43.9648 -50000 4396 21,97688 3369 -16,83984 5,13704 000 5,13704 

07/0/2004 BROKER COMMISSION 5 00 OTHER CHARGES- 
0 52 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

7/7/04 REGENCY CENTERS COM USDO.01 PRICE. 44018 -30000 4402 13,20209 3369 -10,10390 3,09819 000 3,09819 

07/11/2004 BROKER COMMISSION 3 00 OTHER CHARGES: 
0 31 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

7/8/04 REGENCY CENTERS COM USDO 01 PRICE 43.9728 -1,40000 4397 61,49047 3372 47,15155 14,33892 000 14,33892 

07/12/2004 BROKER COMMISSION- 70.00 OTHER CHARGES 
145BROKER CHARLES SCHWAB NEWYORK 

7/9/04 REGENCY CENTERS COM USDO 01 PRICE 430135 -60000 4301 25,77749 3372 -20,20781 5,56968 000 5,56968 

07/13/2()04 1 BROKER COMMISSION 30 00 OTHER CHARGES: 
0 61 BROKER CHARLES SCHWAB NEW YORK 

7112104 REGENCY CENTERS COM USDO 01 PRICE. 43.1472 -1,60000 4315 68,95390 3372 -53,1587 48 15,06642 000 15 .06642 
07/1412004 1 BROKER COMMISSION- 80.00 OTHER CHARGES: 

1.62 BROKER . CHARLES SCHWAB NEW YORK 
7/13104 REGENCY CENTERS COM USDO 01 PRICE- 43.0729 -1,90000 4307 81,74159 3372 -63,99138 17,75021 000 17,75021 
07/15/2004 BROKER COMMISSION 95 00 OTHER CHARGES: 

192BROKER CHARLES SCHWAB NEWYORK 
7/14/04 REGENCY CENTERS COM USDO 01 PRICE- 43.1256 -1,50000 4313 64,61188 3372 -50,51951 14,09237 000 14,092 
07118/2004 BROKER COMMISSION . 75 00 OTHER CHARGES: 

1.52 BROKER : CHARLES SCHWAB NEW YORK 
10/11/04 REGENCY CENTERS COM USDO 01 PRICE. 46 .1847 -4,90000 4618 226,25073 3369 -165,03041 61 .22032 000 61,22032 
10/1312004 BROKER COMMISSION 49.00 OTHER CHARGES: 

5 30 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

10115/04 REGENCY CENTERS COM USDO.01 PRICE. 47655 -1,00000 4766 47,64388 3369 -33,67968 13,96420 000 13,96420 
10119/2004 1 BROKER COMMISSION 10 00 OTHER CHARGES: 

1 12 BROKER. ALEX BROWN AND SONS NEW YORK 
10/19104 REGENCY CENTERS COM USDO.01 PRICE 48.329 -1,00000 4833 48,31786 3369 -33,67968 14,63818 000 14,63818 
10/2112004 BROKER COMMISSION . 10 .00 OTHER CHARGES. 

1 14 BROKER: WEEDEN & CO GREENWICH 
10/22104 REGENCY CENTERS COM USDO 01 PRICE 479192 -20000 4792 9,57561 3371 -6,73594 2,83967 000 2,83967 
1()/26/2004 BROKER COMMISSION : 8.00 OTHER CHARGES- 

0.23 BROKER: WEDBUSH MORGAN SECS NEW YORK 

Northern Trust *Generated by Northern Trust from pericichc data on 28 Feb 05 C0661 
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CWFON - WIELJMGTON PMT 
01 Jon 04 - 31 Dec 04 C11111111-08 

Realized Gain/Loss Detail Page 28 of 44 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

10/26/04 REGENCY CENTERS COM USDO 01 PRICE : 474792 -40000 4748 18,97123 3372 -13 .47187 5,49936 000 5,49936 
'10/28/2004 BROKER COMMISSION . 20.00 OTHER CHARGES, 

10/29104 
0 45 BROKER WEEDEN & CO, GREENWICH 

-90000 4875 43,85453 3370 -30,31171 13,54282 000 13,642 80 REGENCY CENTERS COM USDO .01 PRICE . 48.7534 2 
11102/2004 BROKER COMMISSION 22 .50 OTHER CHARGES : 

1 .03 BROKER- KALB VOORHIS & CO NEW YORK 
Totals for security: -17,60000 794,287.52 -%2,762.31 201,525.31 0 .00 201,525.31 

SAUL CTRS INC COM 
10/12104 SAUL CENTERS INC COM USDO.01 PRICE. 325 -6,00000 3250 194,93543 3081 -184,80000 10,13543 000 10,13543 
10/1412004 BROKER COMMISSION 60 00 OTHER CHARGES 

4 57 BROKER MORGAN STANLEY AND CO, NW YK DTC 
050 

10114/04 SAUL CENTERS INC COM USDO 01 PRICE: 3184 -3,40000 3184 108,11746 3084 -104,72000 3,39746 000 3,39746 
10/18/2004 13ROKER COMMISSION 136 00 OTHER CHARGES : 

2 54 BROKER WEDBUSH MORGAN SECS NEW YORK 
Totals for security: -9,400.00 303,052.89 -289,520.00 13,532.89 0.00 13,532.89 

SHURGARD STORAGE CTRS INC CIL 
1/5M SHURGARD STORAGE CL A COMMON STOCK PRICE: -2,20000 3703 81,35790 3112 -68,37476 12,9a3 14 000 12,9a3 14 
01/07/2004 37 .0326 BROKER COMMISSION - 110.00 OTHER 

CHARGES 382BROKER MONTGOMERY 
SECURITIES NEW YORK 

1/7/04 SHURGARD STORAGE CL A COMMON STOCK PRICE: -10000 3707 3,70557 3109 -3,10794 59763 000 59763 
01/11/2004 37 067513ROKER COMMISSION 100 OTHER 

CHARGES 0 18 BROKER. MORGAN STANLEY 
AND CO NW YK DTC 050 

1/8/04 SHURGARD STORAGE CL A COMMON STOCK PRICE: -9,50000 3705 351 .46357 3112 -295,25465 56,20892 000 56,20892 
01112/2004 37.0479 BROKER COMMISSION . 475 00 OTHER 

CHARGES 16 48 BROKER. JEFFRIES & CO INC 
N JERSEY-DTC; 19 

1/8104 SHURGARD STORAGE CL A COMMON STOCK PRICE : -30000 3702 11,09330 3111 -9,32383 1,76947 000 1,76947 
01112/2004 37.0194 BROKER COMMISSION- 12 00 OTHER 

CHARGES- 0 52 BROKER . WEDBUSH MORGAN 
SECS NEW YORK 

Totals for security : -12,100 .00 4117,620 .34 -376,061 .18 71,559.16 0.00 711,511111.16 

Northern Trust *Generated by Northern Trust fmm periodic data on 28 Feb 05 C0661 
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CWFIDN - WELLMIGTON RBT 

MRS 

Page 29 of " * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Softie Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sales 

SIMON PPTY GROUP INC COM 

1/30/04 SIMON PROP GROUP COM USDO 0001 PRICE: 51 .5023 -3,50000 5150 180,07461 3479 -121,65071 58,42390 000 58,42390 

02JO312004 BROKER COMMISSION : 175.00 OTHER CHARGES- 
8 44 BROKER . CSFB NEW YORK DTC 355 

3/23104 SIMON PROP GROUP COM USDO 0001 PRICE 575498 -30000 5755 17,26126 3514 -10,53950 6,72176 000 6,72176 
03/25/2004 BROKER COMMISSION . 3 00 OTHER CHARGES: 

0.68 BROKER . MORGAN STANLEY AND CO NW YK DTC 
050 

3123104 SIMON PROP GROUP COM USDO 0001 PRICE 57.5719 -1,00000 5757 57,51965 3516 -35,13166 22,38799 000 22,38799 
03/25/2004 BROKER COMMISSION 50 00 OTHER CHARGES. 

2 25 BROKER- CITIGROUP GLOBAL MKTS INC NY 
3/25/04 SIMON PROP GROUP COM USDO 0001 PRICE 57.7613 -2,10000 5776 121,18899 3516 -73,77648 47.41251 000 47,41251 
03/29/2004 1 BROKER COMMISSION 105 00 OTHER CHARGES: 

4 74 BROKER . MONTGOMERY SECURITIES NEW YORK 
3/29/04 SIMON PROP GROUP COM USDO 0001 PRICE 575728 -70000 5757 40,29238 3514 -24,59216 15,70022 000 15,70022 
0313112004 1 BROKER COMMISSION 7 00 OTHER CHARGES: 

158 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 

3129104 SIMON PROP GROUP COM USDO 0001 PRICE 5738 -2,60000 57.38 149,05218 3516 -91,34230 57,70988 000 57,70988 
03/31/2004 * BROKER COMMISSION- 130 00 OTHER CHARGES- 

582BROKER MONTGOMERY SECURITIES NEWYORK 
6t25/04 SIMON PROP GROUP COM USDO.0001 PRICE 51 .8339 -1,90000 5183 98,38710 3653 -69,33722 29,049.88 000 29,049.0 
06/30/2004 1 BROKER COMMISSION 95 00 OTHER CHARGES: 

2 31 BROKER LEHMAN BROS INC NEW YORK DTC 074 
7/604 SIMON PROP GROUP COM USDO 0001 PRICE: 51 .9534 -50000 5195 25 .97109 3650 -18,24664 7,72445 000 7.72445 
07108/2004 1 BROKER COMMISSION 5 00 OTHER CHARGES- 

0 61 BROKER, MORGAN STANLEY AND CO NW YK DTC 
050 

7/7104 SIMON PROP GROUP COM USDO 0001 PRICE 52.295 -30000 5230 15,68513 3650 A0,947 98 4.73715 000 4,73715 
07/11/2004 BROKER COMMISSION . 3.00 OTHER CHARGES- 

037BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

10/11/04 SIMON PROP GROUP COM USDO.0001 PRICE 560 -1,80000 5600 100.75264 3885 -69,90294 30,84970 000 30,84970 
1011 N2004 BROKER COMMISSION 45.00 OTHER CHARGES: 

2 36 BROKER : KALB VOORHIS & CO NEW YORK 
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* Realized Gain/Loss Detail 

Totals for security, -24,300.00 11,3W%463.53 -ava'ww Z 1 4of'-16u .*6 U.UU 

SPIMT FIN CORP COM STK 

12116104 SPIRIT FINANCE COR COM USDO 01 PRICE. 12 .4 -2,30000 1240 28.42733 1104 -25,30000 3 .12733 000 3,12733 

12/21/2004 ' BROKER COMMISSION 92 00 OTHER CHARGES : 

0 67 BROKER . CITIGROUP GLOBAL MKTS INC NY 

Totals for security: -2,300 .00 28,427.33 .25,300.00 3,127 .33 0.00 3,1270 

ST JOE CO COM 

417/04 ST JOE COMPANY COM NPV PRICE . 40 453 BROKER -20000 4045 8,08041 3933 -7,85511 22530 000 22530 

04/12J2004 COMMISSION- 10 .00 OTHER CHARGES- 
0 19 BROKER (D)SBC WARBURG DILLON REED & COR 

NY 

4/29/04 ST JOE COMPANY COM NPV PRICE 39.3488 BROKER -20000 3935 7,85957 3933 -7,85511 446 000 446 

0510312004 COMMISSION 10 00 OTHER CHARGES: 

0 .19 BROKER . MONTGOMERY SECURITIES NEW YORK 
4/30/04 ST JOE COMPANY COM NPV PRICE- 39 .4 BROKER -40000 3940 15,73963 3933 -15,71022 2941 000 2941 
O5Mr"4 I COMMISSION- 20 00 OTHER CHARGES: 

037BROKER MONTGOMERY SECURITIES NEWYORK 
5/3/04 ST JOE COMPANY COM NPV PRICE. 39 0108 BROKER -200 DO 3901 7,79197 3933 -7 .85511 -6314 000 -6314 

05105/2004 1 COMMISSION 10 00 OTHER CHARGES: 

0.19BROKER MONTGOMERY SECURITIES NEWYORK 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date ShareslPar Price Proceecis cost cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

10/12/04 SIMON PROP GROUP COM USDO 0001 PRICE 56 .0 -2,00000 5600 111,94737 3885 -77,66993 34 .277 44 000 34,27744 

10/14/2004 BROKER COMMISSION 50 00 OTHER CHARGES: 

10/15104 
2 63 BROKER- KALB VOORHIS & CO NEW YORK 

87,867A 
SIMON PROP GROUP COM USDO.0001 PRICE: 56.4198 -5,00000 5642 282,042 39 3884 -194,17484 87,86755 000 

10119/2OG4 BROKER COMMISSION 50 00 OTHER CHARGES: 
6 61 BROKER MERRILL LYNCH INTER NEW YK DTC 161 

12/2/04 SIMON PROP GROUP COM USDO 0001 PRICE. 629561 -1,70000 6296 106,95486 3886 -66,01944 40,93542 000 40,93542 

12/06/2004 1 BROKER COMMISSION 68 00 OTHER CHARGES: 
2.51 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

12113104 SIMON PROP GROUP COM USDO 0001 PRICE- 64.8273 -90000 6483 58,33420 3884 -34,95147 23,38273 000 23,38273 

121l5/2004 I BROKER COMMISSION 9 00 OTHER CHARGES 
1.37 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 
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Accout nber CWF08 

CWFDN - WELLINGTON REIT 

CWFOR 

Page 32 of " * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 

Common Stock 

Sales 
all 9/04 ST JOE COMPANY COM NPV PRICE 44 .8461 BROKER -1,20000 4485 53,76606 3929 -47,10455 6,66151 000 6,66151 
08124/2004 1 COMMISSION. 48 00 OTHER CHARGES : 

126 BROKER . WEDBUSH MORGAN SECS NEW YORK 
8/20/04 ST JOE COMPANY COM NPV PRICE 45 3321 BROKER -90000 4533 40,76193 3929 -35,32842 5,43361 000 5,43351 
08125/2004 ' COMMISSION 36.00 OTHER CHARGES. 

0 96 BROKER WEDBUSH MORGAN SECS NEW YORK 
Totals for security: -13,80000 590,682.14 -Ui .726.29 48,955 .86 0.00 48,955 .85 

STAFUN001) HOTELS & RESORTS WORLDVWDE INC PAIRED CTF 18 SH BEN INT STARNOOD REIT 
4/6/04 STARWOOD HTLS WRLD PAIRED CERT CLASS'B'US -5,00000 4229 211,19455 3489 -174,24895 36.94560 000 36,94560 
04/11/2004 1 PRICE- 42 2899 BROKER COMMISSION. 250.00 

OTHER CHARGES . 4 95 BROKER LEHMAN BROS 
INC NEW YORK DTC 074 

4/7/04 STARWOOD HTLS WRLD PAIRED CERT CLASS'B'US -1,30000 4175 54,21392 3489 -45,30473 8,90919 000 8,w9 19 
04/12/2004 PRICE 41 754 BROKER COMMISSION 6500 

OTHER CHARGES . 1 28 BROKER MORGAN 
STANLEY AND CO NW YK DTC 050 

4/8104 STARWOOD HTLS WRLD PAIRED CERT CLASS'B'US -30000 4101 12,28777 3489 -10,45494 1,83283 000 1 .83283 
04/13/2004 PRICE- 41 0102 BROKER COMMISSION 1500 

OTHER CHARGES- 0.29 BROKER MERRILL 
LYNCH INTER NEW YK DTC 161 

4/12104 STARWOOD HTLS WRLD PAIRED CERT CLASSVUS -4,20000 4125 173,03594 3489 -146,36912 26,66682 000 26,666820 
04/14/2004 1 PRICE- 41 25 BROKER COMMISSION. 210.00 

OTHER CHARGES: 4 06 BROKER . CITIGROUP 
GLOBAL MKTS INC NY 

4/12/04 STARWOOD HTLS WRLD PAIRED CERT CLASSVUS -5,70000 4050 230,57669 3489 .198,643 80 31,93289 000 31,93289 
04/14/2004 PRICE- 40 503 BROKER COMMISSION 285 .00 

OTHER CHARGES- 5.41 BROKER MONTGOMERY 
SECURITIES NEW YORK 

4/20/04 STARWOOD HTLS WRLD PAIRED CERT CLASSVUS -3,90000 40 T7 158,79842 3489 -135,91418 22,88424 000 22,88424 
(14PM20()4 PRICE 40 7685 BROKER COMMISSION : 195.00 

OTHER CHARGES . 3 73 BROKER. GOLDMAN 
SACHS & CO NW YK DTC 006 
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Page 34 of 44 * Realized Gain/Loss Detail 

Totals for security : .7,70000 117,ML56 .107,500 .00 9,402.56 0.00 9AO2.56 
NtORNADO RLTY TR COM 
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ReaRzt- GIL Detail 
01 Jan 04 - 31 Doc 04 

Accour. *or CWF08 

CWFDN - WELUNGTON R8T 

CwF" 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
8/25/04 STANDARD PACIFIC COM USDO 01 PRICE 509297 -1,40000 5093 71,28591 4685 -65.58051 5,70540 000 5,70540 

()8129/20CI4 BROKER COMMISSION 14 00 OTHER CHARGES. 
167BROKER MORGAN STANLEY AND CO NWYK DTC 
050 

8125/04 STANDARD PACIFIC COM USDO 01 PRICE 497991 -5,30000 4980 263,87605 4685 -248,26907 15,60698 000 15,60698 
0812912004 BROKER COMMISSION 53 00 OTHER CHARGES: 

6.18 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

11/1/04 STANDARD PACIFIC COM USDO.01 PRICE. 56.054 -2,40000 5605 134,40645 5070 -121,57760 12,82885 000 12,82885 
11103/2004 BROKER COMMISSION 120 00 OTHER CHARGES: 

315BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

11004 STANDARD PACIFIC COM USDO.01 PRICE 58 .5 -1,60000 5850 93,50180 5071 -81,05173 12,45007 000 12,45007 
11/04/2004 BROKER COMMISSION- 96 00 OTHER CHARGES. 

2 20 BROKER- (D)SBC WARBURG DILLON REED & COR 
NY 

11/5/04 STANDARD PACIFIC COM USDO 01 PRICE: 56 .1645 -5,10000 5616 286,17724 5070 -258,35239 27,82485 000 27,82485 
11/09/2004 BROKER COMMISSION . 255.00 OTHER CHARGES. 

6 71 BROKER ALEX BROWN AND SONS NEW YORK 
11/8104 STANDARD PACIFIC COM USDO.01 PRICE- 56.0714 -2 .7DO 00 5607 151,28123 5069 -136,77479 14,50644 000 14,50644 
11/11/2004 BROKER COMMISSION 108 00 OTHER CHARGES: 

3.55 BROKER- ALEX BROWN AND SONS NEW YORK 

Totals for security : 49,700 .00 1,060,671.27 4167,111`17 .96 92,863.31 0.00 92,853.31 
STRATEGIC HOTEL CAP INC COM STK 

11/29/04 STRATEGIC HOTEL CA COM USDO 01 PRICE. 150328 -6,50000 1503 97,45091 1404 -91,00000 6,45091 000 6,45091 
12101/2004 BROKER COMMISSION 260 00 OTHER CHARGES: 

2 29 BROKER LEHMAN BROS INC NEW YORK DTC 074 
12/31/04 STRATEGIC HOTEL CA COM USDO 01 PRICE- 16.5001 -1,2DO 00 1650 19,75165 1403 -16,80000 2,96165 000 2,95165 
01/04/2005 BROKER COMMISSION 48 00 OTHER CHARGES. 

0 47 BROKER. (D)SBC WARBURG DILLON REED & COR 
NY 



Page 35 cvf 44 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par- Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
4/6/04 VORNADO REALTY TR COM USDO.04 PRICE 55.6156 -70000 5562 38,89500 5623 -39,32175 -42675 000 -42675 
04/11/2004 BROKER COMMISSION 35.00 OTHER CHARGES: 

0 92 BROKER. MORGAN STANLEY AND CO NW YK DTC 
050 0 

V7104 VORNADO REALTY TR COM USDO.04 PRICE 56.1188 -20000 5612 11,22149 5619 -11,23479 -1330 000 -1330 

()4/1Z'2004 BROKER COMMISSION : 2 00 OTHER CHARGES: 
0.27 BROKER WEEDEN & CO GREENWICH 

4/7/04 VORNADO REALTY TR COM USDO 04 PRICE: 56.0246 -40000 5602 22,38931 5623 -22,46957 -8026 000 -8026 
(14/1212004 1 BROKER COMMISSION : 20 .00 OTHER CHARGES: 

0.53 BROKER. MORGAN STANLEY AND CO NW YK DTC 
050 

5/28/04 VORNADO REALTY TR COM USDO.04 PRICE 54.65 -30000 5465 16,37961 5532 -16,58179 -20218 000 -20218 
06/0212004 BROKER COMMISSION. 15.00 OTHER CHARGES: 

0.39 BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

6/1/04 VORNADO REALTY TR COM USDO 04 PRICE 54.04 -70000 5404 37,79211 5533 -38,69085 -89874 000 -89874 
06/04120(14 BROKER COMMISSION 35 00 OTHER CHARGES. 

089BROKER MORGAN STANLEY AND CO NW YK DTC 
050 

6/4104 VORNADC, REALTY TR COM USDO.04 PRICE. 55 .1432 -80000 5514 44,07352 5532 -44,21811 -14459 000 -14459 
06/08/2004 BROKER COMMISSION 40.00 OTHER CHARGES- 

1.04 BROKER: MORGAN STANLEY AND CO NW YK DTC 
050 

6/10/04 VORNADO REALTY TR COM USDO 04 PRICE. 555 -2,40000 5550 133,07688 5532 -132,65434 42254 000 42254 
06/14/2004 BROKER COMMISSION 120 00 OTHER CHARGES: 

312BROKER GOLDMAN SACHS &CO NWYKDTC 005 
6/17104 VORNADO REALTY TR COM USDO 04 PRICE 56.0724 -1,10000 5607 61,62319 5532 -60,79991 82328 000 82328 
06/21/2004 BROKER COMMISSION: 55 00 OTHER CHARGES- 

145BROKER MERRILL LYNCH INTER NEW YK DTC 161 
6/18/04 VORNADO REALTY TR COM USDO 04 PRICE: 56 .079 -1,40000 5608 78,43876 5532 -77,38170 1 .05706 000 1,05706 
06=004 BROKER COMMISSION . 70.00 OTHER CHARGES: 

1.84 BROKER- MERRILL LYNCH INTER NEW YK DTC 161 
7/6104 VORNADO REALTY TR COM USDO 04 PRICE 58.3538 -20000 5835 11,66848 55.28 -11,05453 61396 000 61395 
07/08/2004 BROKER COMMISSION : 2.00 OTHER CHARGES- 

0 28 BROKER: MORGAN STANLEY AND CO NW YK DTC 
050 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Page 36 of 44 * Realized Gain/Loss Detail 

Totals for security : -15,300.00 91Z701 .29 -851,610 .69 60,8W.60 0.00 60,390 .80 

WEINGARTEN RLTY INVS COM 

10113104 WEINGARTEN REALTY SBI USDO.03 PRICE 33.5153 -9,80000 3352 328,05025 32.26 -315,79594 12,25431 000 12,25431 
10/1712004 BROKER COMMISSION 392.00 OTHER CHARGES. 

7 69 BROKER: (D)SBC WARBURG DILLON REED & COR 
NY 

10/15/04 WEINGARTEN REALTY SBI USDO 03 PRICE. 34.311 -1,00000 3431 34,30019 3223 -32,22408 2,07611 000 2,07611 
10/19/2004 13ROKER COMMISSION . 10 .00 OTHER CHARGES: 

0.81 BROKER. ALEX BROWN AND SONS NEW YORK 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Accou, mber CWF88 
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CWF08 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 
Sales 
7/7104 VORNADO REALTY TR COM USDO 04 PRICE 58.8444 -10000 5884 5,88330 5528 -5,52726 35604 000 35604 

07111/2004 BROKER COMMISSION 1 .00 OTHER CHARGES: 
0 14 BROKER MORGAN STANLEY AND CO NW YK DTC; 
050 

7115104 VORNADO REALTY TR COM USDO 04 PRICE 59.4318 -1,50000 5943 89,07061 5532 -82,90897 6,16164 000 6.16164 

0711912004 BROKER COMMISSION 75.00 OTHER CHARGES 
2 09 BROKER LEHMAN BROS INC NEW YORK DTC 074 

10/11104 VORNADO REALTY TR COM USDO 04 PRICE. 65.02 -10000 6502 6,49934 5620 -5,61758 88176 000 88176 

1011312004 BROKER COMMISSION 2 50 OTHER CHARGES 
0.16BROKER KALB VOORHIS& CO NEWYORK 

10113/04 VORNADO REALTY TR COM USDO 04 PRICE 65.2722 -90000 6527 58,73460 5619 -50.55826 8,17634 000 8.17634 
10117/2004 13ROKER COMMISSION : 9.00 OTHER CHARGES: 

138 BROKER- MONTGOMERY SECURITIES NEW YORK 
10/14/04 VORNADO REALTY TR COM USDO.04 PRICE. 64.9317 -1,80000 6493 116,82932 5620 -101,11651 15,71281 000 15,71281 

10/'W004 BROKER COMMISSION . 45 00 OTHER CHARGES: 
2 74 BROKER KALB VOORHIS & CO NEW YORK 

10115/04 VORNADO REALTY TR COM USDO.04 PRICE 65.757 -1,00000 6576 65,74546 5619 -56,17584 9,56962 000 9,56962 
1011912004 BROKER COMMISSION . 10 .00 OTHER CHARGES. 

154BROKER ALEX BROWN AND SONS NEWYORK 
10/19/04 VORNADO REALTY TR COM USDO.04 PRICE 66.933 -1,00000 6693 66,92143 5619 -56,17584 10,74559 000 10,74510 

'0121/2004 13ROKER COMMISSION 10 00 OTHER CHARGES: 
1 .57 BROKER WEEDEN & CO GREENWICH 

11/2/04 VORNADO REALTY TR COM USDO 04 PRICE: 67 .85 -70000 6785 47 .45888 5622 -39.32309 8.13579 000 8,13579 
11104/2004 BROKER COMMISSION 35 00 OTHER CHARGES. 

112BROKER MORGAN STANLEY AND CO NW YK DTC 
050 



Page 37 of " * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 

11/12/04 WEINGARTEN REALTY SBI USDO.03 PRICE 390362 -30000 3904 11,69858 3226 -9,66722 2,03136 000 2,03136 

11/1612004 ' 13ROKER COMMISSION . 12.00 OTHER CHARGES: 
0 28 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

11112/04 WEINGARTEN REALTY SBI USDO 03 PRICE. 38.0654 -60000 3807 22,81470 3226 -19,33445 3,48025 000 3,48025 

11116/2004 1 BROKER COMMISSION 24 00 OTHER CHARGES: 
0 54 BROKER (D)SBC WARBURG DILLON REED & COR 
NY 

11115/04 WEINGARTEN REALTY SBI USDO 03 PRICE. 38 .8598 -70000 3e 86 27,17322 3226 -22,55685 4.61637 000 4.61637 

11/17/2W4 BROKER COMMISSION : 28.00 OTHER CHARGES 
0 64 BROKER : (D)SBC WARBURG DILLON REED & COR 
NY 

11/16/04 WEINGARTEN REALTY SBI USDO.03 PRICE 38.8404 -60000 3884 23,27969 3226 -19,33445 3,945.24 000 3,94524 

11/18/2004 BROKER COMMISSION 24.00 OTHER CHARGES. 
0.55 BROKER . (D)SBC WARBURG DILLON REED & COR 
NY 

11/17/04 WEINGARTEN REALTY SBI USDO.03 PRICE: 38 .6743 -20000 3867 7,72667 3226 -6,44482 1,28185 000 1,28185 
11/21/2004 BROKER COMMISSION 8 00 OTHER CHARGES: 

0.19 BROKER : (D)SBC WARBURG DILLON REED & COR 
NY 

11/23/04 WEINGARTEN REALTY SBI USDO 03 PRICE: 38.0874 -1,70000 3809 64,67906 3226 -54,78093 9,89813 000 9,898.1 

11/2812004 BROKER COMMISSION 68 00 OTHER CHARGES. 
1.52 BROKER : (D)SBC WARBURG DILLON REED & COR 
NY 

11/23/04 WEINGARTEN REALTY SBI USDO 03 PRICE. 380 -2,40000 3800 91,10186 3226 -77,33778 13,76408 000 13,76408 

11/28/2004 13ROKER COMMISSION 96.00 OTHER CHARGES. 
2 14 BROKER. COWEN & CO NEW YORK 

11/30104 WEINGARTEN REALTY SBI USDO 03 PRICE 407882 -3 .70000 4079 150,875.80 3223 -119,22908 31,64672 000 31,M 72 
12102J2004 BROKER COMMISSION 37.00 OTHER CHARGES: 

3.54 BROKER- MORGAN STANLEY AND CO NW YK DTC 
050 

12/8104 WEINGARTEN REALTY SBI USDO.03 PRICE 39.317 -8,20000 3932 322,06385 3226 -264,23742 57,82643 000 57,826 43 

12/12/2004 13ROKER COMMISSION : 328.00 OTHER CHARGES: 
7 55 BROKER- WEDBUSH MORGAN SECS NEW YORK 
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Realizt;,. GIL Detam 
01 Jan 04 - 31 Dec 04 

Trade/ Trade Unit Market Translation Total 
Seffle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Common Stock 

Sales 
12/9104 WEINGARTEN REALTY SBI USDO.03 PRICE- 39 1725 -2,30000 3917 90,00264 3226 -74,11537 15,88727 000 15,88727 
12/1312004 1 BROKER COMMISSION: 92 00 OTHER CHARGES: 

2 11 BROKER WEDBUSH MORGAN SECS NEW YORK 

Totals for security : .31,50000 1,173,766.51 .1,015,058.39 158,708.12 0.00 158,708.12 

Summary of Sales for Common Stock -804,357 .00 32,260,139A5 -23,416,592.70 8,759,M.82 84,277.93 8,843,546.75 

Total Common Stock .804,357 .00 32,260,139.45 -23,416,592.70 8,759,268.82 84,277 .93 8,843,546.75 

Total Equities -804,357.00 32,260,139.45 -23,416,592.70 8,759,266.82 84,ZT7 .93 8,843,548.75 
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Realized Gain/Loss Detail Page 39 of " 

Trade/ Trade Unit Market Translation Total 
SetHe Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Currency revaluation 
Currency revaluation 

Currency Revaluation 

currency Revaluation CA 
1/31104 000 000 -1434 000 000 000 -1434 -14 3* 
01/31/2004 
2/29104 000 000 -1298 000 000 000 -1298 -1298 
02/29/2004 1 
3/31/04 000 000 699 000 000 000 699 699 
03/31/2004 
4/30104 000 000 024 000 000 000 024 024 
GQ3012004 
5/31/04 000 000 3123 000 000 000 3123 3123 
05/31/2004 
6/30/04 000 000 -2030 000 000 000 -2030 -2030 
06/30/2004 1 
7/31/04 000 000 -3898 000 000 000 -3898 -3898 
07/31/2004 1 
8/31/04 000 000 1,35874 000 000 000 1,35874 1,35874 08131/2004 
9/30/04 000 000 5173 000 000 000 5173 5173 09/30/2004 
10/31/04 000 000 5,78113 000 000 000 5,781 13 5,78110 10131/2004 
12/31/04 000 000 1,66514 000 000 000 1,66514 1,66514 12131/2004 

Totels for security: 

Currency Revaluallon EUR 

1/31104 

0113112004 

4/30104 

0413012004 

6130104 

0613012004 

7/31104 

07/3112004 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

0 .00 8,80&60 0.00 0 .00 8,808 .60 O.M.60 

000 000 82567 000 000 000 82567 82567 

000 000 -8,49801 000 000 000 -8,49801 -8,49801 

000 000 1,76972 000 000 000 1,76972 1,76972 

000 000 -1662 000 000 000 -1662 -1662 
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Realized Gain/Loss Detail Page 40 of 44 

Trade/ Trade Unit Market Translation Totai 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Currency revaluation 
Currency revaluation 

Currency Revaluation 
8/31/04 000 000 -12080 000 000 000 -12080 -12080 
08/3112004 
9/30104 000 000 -18177 000 000 000 -18177 -18171& 
09/30/2004 
10131/04 000 000 -2,25934 000 000 000 -2,25934 -2,25934 
10/3112004 

Tatals for security, coo -8,481 .15 0.00 0.00 -8A81 .1 5 44461 .15 

Summary of Currency Revaluation for Currency revaluation 0 .00 327 .45 0.00 0.00 327 .45 377 .45 

Foreign Exchange 

Forelan oxchena* CAD 
1/30/04 FX DEAL TRANSACTED ON 30 JAN 2004 CAD / USD 000 000 7 .30589 000 -7,37872 000 -7283 -7283 
0210412004 EX.RATE 1 3242 WITH LEHMAN BROS INC NEW 

YORK DTC 074 
212104 FX DEAL TRANSACTED ON 02 FEB 2004 CAD / USD 000 000 2,57199 000 -2,56651 000 548 548 
0210512004 EX.RATE 13388 WITH STATE STREET BOSTON DTC 

#997 
2/3104 FX DEAL TRANSACTED ON 03 FEB 2004 CAD / USD 000 000 11051 0.00 -11016 000 035 035 
02/06/2004 EX.RATE 1 337109 WITH RBS FINANCIAL MARKETS 

TREASURY LOND 0 216104 FX DEAL TRANSACTED ON 06 FEB 2004 CAD / USD 000 000 51880 000 -52202 000 -322 -322 
02/11/2004 EX PATE 1.32432 WITH STATE STREET BOSTON DTC: 

#997 
219/04 FX DEAL TRANSACTED ON 09 FEB 2004 CAD / USD 000 000 52008 000 -52192 000 -184 -184 
02/1212004 EX RATE 1 3278 WITH LEHMAN BROS INC NEW 

YORK DTC 074 
6/21104 FX DEAL TRANSACTED ON 21 JUN 2004 CAD / USD 000 000 9,02063 000 -9,00001 000 2062 2062 
06/24/2004 1 EX RATE 1.36507 WITH CITIBANK NEW YORK DTC 

908 
7/14104 FX DEAL TRANSACTED ON 14 JUL 2004 CAD / USD 000 000 37341 000 -36995 000 346 346 
07/19/2004 1 EX PATE 13226 WITH BANK OF MONTREAL 

TORONTO 
7/16/04 FX DEAL TRANSACTED ON 16 JUL 2004 CAD / USD 000 000 3,89786 000 -3,91081 000 -1295 -1295 
07/21M04 ' EX.RATE 1 .3095 WITH STATE STREET BOSTON DTC 

#997 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Foreign exchange 
Foreign Exchange - Purchase 

Foreign Exchange 
7119/04 FX DEAL TRANSACTED ON 19 JUL 2004 CAD / USD 000 000 48089 000 -48775 - 000 -686 -686 

07=004 EX RATE 1 3064 WITH UNION BANK OF SWIT NEW 
YK DTC 642 0 

7/20104 FX DEAL TRANSACTED ON 20 JUL 2004 CAD / USD 000 000 34056 000 -34083 000 -028 -028 

07/23/2004 EX RATE 1 .31283 WITH UNION BANK OF SWIT NEW 
YK DTC 642 

7/23/04 FX DEAL TRANSACTED ON 23 JUL 2004 CAD I USD 000 000 31773 000 -32162 000 -389 -389 

07128/2004 EX RATE 13208 WITH DEUTSCHE BANK LONDON 
7/27/04 FX DEAL TRANSACTED ON 27 JUL 2004 CAD / USD 000 000 76532 000 -76167 000 365 365 

0713012004 EX RATE 133155 WITH BANK OF AMERICA - SAN 
FRANCISCO 

7/28/04 FX DEAL TRANSACTED ON 28 JUL 2004 CAD / USD 000 000 93411 000 -93567 000 -156 -156 

08/0312004 EX RATE 133027 WITH BANK OF AMERICA -SAN 
FRANCISCO 

7/29/04 FX DEAL TRANSACTED ON 29 JUL 2004 CAD / USD 000 000 6989 000 -6962 000 027 027 

08/04/2004 EXPATE 1.32437 WITH BANK OF AMERICA - SAN 
FRANCISCO 

8/3104 FX DEAL TRANSACTED ON 03 AUG 2004 CAD I USD 000 000 1,48023 000 -1,48250 000 -227 -227 
08/06/2004 EX RATE 131713 WITH BANK OF AMERICA - SAN 

FRANCISCO 
8/4/04 FX DEAL TRANSACTED ON 04 AUG 2004 CAD / USD 000 000 1.35526 000 -1 .34847 000 679 6 
08/09/2004 EX RATE 1 315487 WITH RBS FINANCIAL MARKETS 

TREASURY LOND 
8/5/04 FX DEAL TRANSACTED ON 05 AUG 2004 CAD / USD 000 000 1,72201 000 -1,72139 000 062 062 
08/10/2004 EX RATE 1 317523 WITH LEHMAN BROS INC NEW 

YORK DTC: 074 
816/04 FX DEAL TRANSACTED ON 06 AUG 2004 CAD / USD 000 000 90299 000 -90365 000 -066 -066 
08/11/2004 EXPATE 1 312236 WITH LEHMAN BROS INC NEW 

YORK DTC 074 
8124/04 FX DEAL TRANSACTED ON 24 AUG 2004 CAD / USD 000 000 284,30408 000 -285,22120 000 -91712 -91712 
0812712004 EXPATE 1306635 WITH RBS FINANCIAL MARKETS 

TREASURY LOND 
12/13/04 FX DEAL TRANSACTED ON 13 DEC 2004 CAD / USD 000 000 185,76101 000 -187,43684 000 -1,67583 -1,67583 
12123r2OO4 EX RATE 1 .22708 WITH BANK OF AMERICA - SAN 

FRANCISCO 

Northern Trust *Generated by Northem Tnist from periodic data on 28 Feb 05 C0661 
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Total Foreign Exchange - Purchase 0.00 781,052.44 -785,003.32 0.00 -3,950.88 -3,950.88 

Northern Trust *Generated by Northern Trust from penodic data on 26 Feb 05 C0661 

Realizt. GIL Detail 
01 Jan 04 - 31 Doc 04 

Accour. riber CWF88 

CWFDN - WFILLINGTON RUT 

CWF08 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Foreign exchange 
Foreign Exchange - Purchase 

Foreign Exchange 

Total* for security : 0.00 502,753.24 -505,411 .31 0.00 -2,658 .07 .2,GS8 .07 

Forelan exchance EUR 

6f7104 FX DEAL TRANSACTED ON 07 JUN 2004 EUR / USD 000 000 100,85772 000 -102,T73 70 000 -1,91598 -1,915980 

0611012004 EX RATE 0.8116093 WITH CITIBANK NEW YORK DTC 
908 

7/29/04 FX DEAL TRANSACTED ON 29 JUL 2004 EUR / USD 000 000 143,35454 000 -143,32178 000 3276 3276 

08103/2004 EX.RATE 0 8310652 WITH BARCLAYS WHOLESALE 
GTS 

7/30/04 FX DEAL TRANSACTED ON 30 JUL 2004 EUR / USD 000 000 20,43482 000 -20,36112 000 7370 7370 
08/04/2004 EX RATE 0 832016 WITH BNP PARIBAS, PARIS 
8/2/04 FX DEAL TRANSACTED ON 02 AUG 2004 EUR I USD 000 000 2,21825 000 -2,21392 000 433 433 
08/05/2004 EX RATE 0 831117 WITH BNP PARIBAS, PARIS 
8/4/04 FX DEAL TRANSACTED ON 04 AUG 2004 EUR I USD 000 000 3,20474 000 -3,14743 000 5731 5731 
08109/2004 EX RATE 0 8306821 WITH UNION BANK OF SWIT NEW 

YK DTC 642 
8/5104 FX DEAL TRANSACTED ON 05 AUG 2004 EUR / USI) 000 000 7,90168 000 -7,77406 000 12762 12762 
08/1012004 EX RATE 0 8292871 WITH RBS FINANCIAL MARKETS 

TREASURY LOND 

Total* for securtty : 0.00 2TT,971.75 -279,592.01 0.00 -1,620.26 

Summary of Foreign Exchange for Foreign exchange 0.00 780,724.99 -795,00332 0.00 -4,278 .33 -4,278.33- 



Page 43 of 44 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Total Foreign exchange 0.00 781,052.44 -795,003 .32 0.00 -3,950.88 '3,950.88 

0 

Northern Trust *Generated by Northern Thist from penodic data on 28 Feb 05 C0661 

Realize. GIL Detail 
01 Jan 04 - 31 Doc 04 

Accoun aber CWF88 

CWFDN - WELLINGTON REFT 

CWF08 

is 



Accom nber CWF01B 

CWFDN - WELLINGTON REIT 

CWFOB 

Realizi- GIL Detau 
01 Jan 04 - 31 Doc 04 

0 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realized GainALoss Detail Page 44 of 44 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

TOW for CWFU -M,39-68 31,052A" .22,284MB.73 8,759,268.82 BIL249.34 8,347,51&16 

Grand Total 404,357 .00 31,052,409 .09 -2Z2ftM.73 9,759,20842 88 .249.34 8,1U7,5118AS 
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Realized Gain/Loss Detail 
Page 1 of 37 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Foreign exchange 
Foreign Exchange - Sale 

Foreign Exchange 

Forvien exchanae CAD 
41V04 FX DEAL TRANSACTED ON 01 APR 2004 USD CAD 000 000 -688.94271 000 691,94040 000 2,99769 2,9976910 

C)41=004 1 EX RATE 0 763359 WITH MORGAN STANLEY & CO 
INTERNATIONAL 

9/2/04 FX DEAL TRANSACTED ON 02 SEP 2004 USD / CAD 000 000 -560,03722 000 515,00000 000 -45.03722 45.03722 
11/10/2004 1 EX RATE 0 768303 WITH DEUTSCHE BANK LONDON 

Totals for security: 000 -1,248,979 .93 1,206,940 .40 0.00 -42,039 .63 AU34 .63 

Forelon exchanue EUR 
6/21/04 FX DEAL TRANSACTED ON 21 JUN 2004 USD / EUR 000 000 -24917465 000 245,38310 000 -3,79155 -3 .79155 
0811012004 1 EX RATE 1207 WITH CITIBANK N A LONDON 

(CREST 195) 
7127/04 FX DEAL TRANSACTED ON 27 JUL 2004 USD / EUR coo 0 DO -262 .53145 000 246,53581 000 -15 .99564 -15,99564 
11/10/2004 1 EX RATE 1 21267 WITH CITIBANK N A LONDON 

(CREST 195) 
9004 FX DEAL TRANSACTED ON 02 SEP 2004 USD / EUR 000 000 -249.50033 000 235.0DO 00 000 -14.50033 -14,50033 
11/1012004 1 EX RATE 1 2163 WITH DEUTSCHE BANK LONDON 
9/2104 FX DEAL TRANSACTED ON 02 SEP 2004 USD / EUR 000 000 -249,65016 000 235,00000 000 -14.65016 -14,65016 
11/10/2004 1 EX RATE 121557 WITH DEUTSCHE BANK LONDON 
10/22104 FX DEAL TRANSACTED ON 22 OCT 2004 USD I EUR 000 000 -907,25958 000 886 .63925 000 -20,62033 -20,62033 
11/10/2004 1 EX RATE 1 262 WITH MORGAN STANLEY & CO 

INTERNATIONAL 
Totals for security: 0 .00 -1,918,116 .17 11,11"IS153.16 0 .00 -69's".01 -69,S68.01 

Forellan exchanoe SEK 
4/19104 FX DEAL TRANSACTED ON 19 APR 2004 USD / SEK 000 000 -92,29992 000 90,19158 000 -2,10834 -2,10834 
0W10r20(A I EX RATE 0 130378 WITH UNION BANK OF SWIT NEW 

YK OTC 642 
7/27/04 FX DEAL TRANSACTED ON 27 JUL 2004 USD I SEK 000 000 -9806421 000 9129257 000 -6,771 64 -6,77164 
11/10/2004 1 EX RATE 0 13197 WITH UNION BANK OF SWIT NEW 

YK DTC 642 

Totals for **cuitty: 0 .00 -190,364 .13 181 .454.15 0.00 -8,879.98 41,117111.98 

Summary of Foreign Exchange for Foreign exchange 0 .00 -3,357,460 .23 3,236 .982 .71 0.00 -120,477 .62 420,477 .62 

Total Foreign Exchange - Sale 0 .00 4,357,460.23 3,236,982 .71 0.00 -120,477 .52 .12OA77.52 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 



Page 2 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gwn/Loss Gafn/Loss 

Total Foreign "change 0.00 -3,357,460 .23 3.236,982 .71 0.00 -120,477 .62 -120,477 .62 

0 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

X,egftz4w G& DeW 
Of"w" - 31 DW 04 

Accomit t., jer CWFO5 

CVWW - WAM 

CWFO5 

I* 



Trade/ Trade Unit Market Translation Total 
-Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gan/Loss 

Fixed Income 
Government Bonds 

Sales 

UNITED STATES TREAS NTS QTQ 00069 4% DUE06-15-2009 REG 

6/15104 US TREAS NTS DTD 00059 4 0% 15/06/2009 PRICE -300,00000 10016 300,48047 99 9~ -29986500 61547 000 6154710 

06/15120()4 1 100 16015 NET BROKER MORGAN STANLEY AND CO 
NW YK DTC 050 

6/18/04 US TREAS NTS DTD 00059 4 0% 15/06/2009 PRICE -300,00000 10039 301 .17188 9995 -299,86500 1,30688 000 1,30688 

06/21/2004 1 100 39062 NET BROKER ALEX BROWN AND SONS 
NEW YORK 

Totals for security, 400,000.00 601,652.35 -5",730.00 1,922.36 0.00 1,922.36 

UNITED STATES TRIE-AS NTS NT4.25% DUE 08-15-2014REG 
1017/04 USA TREASURY NTS 4 25% NTS 15/08114 USD1000 -950 .00000 10004 950,371 10 10053 -955,04688 -4,67578 000 4,67578 
10/0712004 1 PRICE 100 03906 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 

Totals for security: 460,000.00 950,371.10 -966.046 .88 -4,675.78 0.00 A675 .78 

US TREAS BQS USQ11000 5.25QUE 92-15-2029 RLQ 
5/6/04 USA TREASURY BDS 5 25% BDS 151212029 USD1000 -2.610,000 00 9726 2,538,520 37 9992 -2,607,816 80 -69,29643 000 -69,29643 
05/07/2004 1 PRICE 9726131 NETBROKER BARCLAYSBANK 

PLC NEWYORK 

Totals for swurfry: _Z610,000 00 2,638,520.37 -ZG07,816.80 .69,296.43 0.00 -69.2N,430 
US TREAS NTS DTV 00032 4.25 DUE 08-16-2013 REG 
1/8/04 USA TREASURY NTS 4 25% NTS 15/011/1 3 USD1000 -1 .000,000 00 1DO 28 1,00281250 9904 -990,40233 12,41017 000 12,41017 
OV09/2004 1 PRICE 100 28125 NET BROKER SALOMON BROS 

INC & NW YK DTC 274 

Totals for swurlty: .1,000,000 .00 1,002,812.60 -990,402 .33 12,410.17 0.00 12,410 .17 
US TREAS NTS DM 00040 4.25 DUE 11-16-2013 REG 
1/9/04 USA TREASURY NTS 4 25% NTS 15/11/13 USD1000 -310,00000 10119 313,68125 9989 -309,66094 4.02031 000 4,02031 01/11/2004 1 PRICE 101 1875 NET BROKER JP MORGAN 

SECURITIES NW YK DTC 60 
2004 USA TREASURY NTS 4 25% NTS 15111/13 USD1000 -310,00000 101 13 313,48750 9989 -309,66094 3,82656 000 3,1126 56 
02'02'2004 1 PRICE 101 125 NET BROKER BEAR STEARNS NEW 

YORK DTC 352 

Totals for socurlty : -620,000.00 627,1N .75 -619,321 .88 7A".87 0.00 7,8" .87 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Redk*a GIL Detail 
91 Jan,04 - 31 Vac 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Lorss Gain/Loss Gain/Loss, 

Fixed Income 
Government Bonds 

Sales 

USTREASNTSOTDOI-15-20043,25DUE 01-16-2009REG 

119/D4 USA TREASURY NTS 3 25% NTS 15/01/09 USD1000 -550,00000 10078 554,29688 9995 -549.74219 4,55469 000 4,554690 
01/1512004 1 PRICE 100 78125 NET BROKER JP MORGAN 

SECURITIES NW YK DTC 60 
2/2/04 USA TREASURY NTS 3 25% NTS 15101/09 USD1000 -550.00000 ID061 553.37305 9995 -549,74219 3.63086 000 3,63086 

02/02/20()4 1 PRICE- 100 61328 NET BROKER LEHMAN BROS INC 
NEWYORK DTC 074 

Total* for security: .1,100,000 00 1,107,66&93 -11,09111,4114 .38 8,185.66 0.00 8,185.65 

USTREAS NTS QTQ 06115120044.75 DUE 05-15-2014REG 

7/12104 USA TREASURY NTS 4 75% NTS 15/05/14 USD1000 -600,00000 10245 614,67188 10117 -607,031 25 7,640 63 000 7.64063 
07/1312004 1 PRICE 102 44531 NET BROKER BARCLAYS BANK 

PLC NEWYORK 

Total& for security., -600,00000 614,671.88 -607,031 .25 7,640.63 0.00 7,640.63 

Summary of Sales for Government Bonds -7,480,000 .00 7,442,866.88 -7,478,833.52 -36,966.64 0.00 -35,966.64 

Total Government Bonds -7,480,000 .00 7,442,866.88 -7,478,833.62 -35,966.64 0.00 -36,966.64 
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A GIL Pdail jRo*'z,e 
01 4an 311 Oft 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 

Corporate Bonds 

Sales 

CIT GROUP INC MTN TIR If SR ORM VAR RT DUE 01-31-200 

3/12104 CIT GROUP INC TRANCHE # 31/0112005 PRICE. 101322 AD0,000 DO 10132 405,28800 10180 -407 .20000 -1,91200 000 -1,91200 

03112J20()4 I NET BROKER ALEX BROWN AND SONS NEWYORK 

Totals for security : -400,000 .00 405,288.00 -407,200 .00 .1,912-00 0.00 -1,9112.00 

GEN MTRS ACCEP CORP MEDIUM TERM NTS TRANCHE 0 Tit 0902$ VAR RT DUE 0344-2005 

311 Z104 GEN MOTORS ACC CP FR MTN 04/03/2005 USD1000 -40000000 10143 405,71600 10016 A00,656 00 5.QW 00 000 5,06000 
03112/2004 1 PRICE 101429 NET BROKER ALEX BROWN AND 

SONS NEWYORK 

Totals for security : 40,000 .00 405,716.00 4W,666 .00 5,060.00 0.00 5,060.00 

Summary of Sales for Corporate Bonds -800,000 .00 $11,004.00 -807,8".00 3,148-00 0.00 3,148.00 

Total Corporate Bonds -800,000 .00 811,004.00 -807,856 .00 3,148-00 0.00 3,148.00 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain./Loss Gain/Loss 

Fixed Income 
Government Mortgage Backed Securities 

Purchases 

GNMA I SINGLE FAIMLY MTQ 5 30 YEARS SETTLES FE13 

1/15/04 5 0% 30 FEBRUARY PRICE 100 23437 NET BROKER 1 .000,000 00 10023 -1 .002 343 75 9908 990.78125 -11 .56250 000 -11 .56250 

02J'9r2OO4 1 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : 1,000,000.00 .1,002,343.76 990,791.26 -11,662.60 0.00 -11,562.60 

Summary of Purchases for Government Mortgage Backed Securk1oll 1,000,000.00 -1,002,343 .76 990,781.25 -11,562.50 0.00 -11,562.60 

Sales 

GNMA I SINGLE, FAMILY MTG 6 30 YEARS SETTLES JAN 

1115/04 5 0% 30 JANUARY PRICE 100 51562 NET BROKER -1,000,000 00 10052 1 005.156 25 9837 -983.75000 21,40625 000 21 .406 25 

Olr=004 1 LEHMAN BROS INC NEWYORK DTC 074 

Totals for security: .1,000,000 .00 11,111105,'1615,25 .993,76000 21,406.25 0.00 21,406.26 

Summary of Sales for Government Mortgage Backed Securities -1,000,000.00 1,005,166.26 -983,760 .00 21,406.25 0.00 211,406.26 

Total Government Mortgage Backed Securities 0.00 2,812.60 7,031.25 9,843.76 0.00 9,843.76 



GIL DeW ACCWM fa,- -Jer CWM 

CWFM .WAM 
01,Jan,04-'M Dec 04 CWFU 

Realized Gain/Loss Detail 
Page 7 of 37 

Trade/ Trade Untt Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaui/Loss 

Fixed Income 
Asset Backed Securities 

Capital Changes 

AESOP FDg 11 L h C 220_1-1 RENT CAR AST 8KQ NT 144A (1440!Mli 13EO 
4/20/04 -66,66669 000 66,66669 000 -66,68753 -2084 000 -2084 
04/2012004 1 

Totals for security: -Ks" .69 66,666 .69 -N,687 .53 .20.54 0.00 -20.94 

C-BA§$ TR 2000.CB2 MTG LN ASSET BKO CTF CL A-1A 09-2&2029111,20-2004 REG 
I I /M04 -274738 000 2,74738 000 -2,72034 2704 000 27 D4 
llr2612004 1 

Totals for security : -2,74738 2,747 .38 -2,720 .34 27 .04 0 .00 27.04 

Summary of Capital Changes for Asset Backed Securities -69,414.07 69,414 .07 -69,407 .87 6.20 0 .00 6.20 
Principal Paydowns 

ADVANTA REVOLVING HOME ECn LN TR 2000-AAST BACKED NT FLTQ 06411620" BEO 
1/2504 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -3,95543 10000 3.95543 10003 -3,95667 -124 000 -124 
01/2912004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
2125104 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -2.84981 10000 2 .84981 10003 -2,85070 -089 000 -089 
02/2WOD4 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
3125104 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -3,04789 100 DO 304789 10003 -3,04884 -095 000 -0 95 
03125/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
4/25/04 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -3,92526 1DO 00 3,92526 10003 -3,92649 -123 000 -123 
04r2612004 1 j00 () NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
5/25104 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -2,84413 10000 2,84413 10003 -2,84502 -089 000 -089 
0512512004 1 j()00 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
6/25104 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -3,67155 10000 3.67155 10003 -3 .67270 -115 000 -1 15 
0612512OD4 I too o NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
7125104 ADVANTA REV HOME FRN 00-A CL A 25 08.2024 PRICE -3,52602 10000 3,52602 IDO 03 -3,52712 -110 000 -110 
07QW004 1 ioo o NET BROKER CHICAGO INCOME COLLECTION 

LONDON 

Northern Trust *Generated by Norffiem Trust from periodic data on 28 Feb 05 C0661 



Page 8 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

.Settle Date Shares/Par Price Proceeds Cost -Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 
Principal Paydowns 
M5104 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -2 932 27 10000 2.93227 10003 -2.93319 -092 000 -092 
08/25/2004 1 j()00 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
9125104 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -3,26846 10000 326846 10003 -3,26948 -102 000 -102 
09/27/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
10125104 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE -3061 77 10000 3,061 77 10003 ~3,062 73 -096 000 -096 
1 =512004 1 looo NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
11125/04 ADVANTA REVOL HM E FR A/B NT OW024 USDNTS .2,90078 10000 2,9DO 78 10003 -2 .90169 -091 000 -091 
IM2500(34 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
12r25104 ADVANTA REVOL HM E FR A/B NT 08/2024 USONTS -2 .45829 10000 2.45829 10003 -2,459 D6 -077 000 -077 
12127=04 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 

Total& for security: -36,"1 66 38,441 .66 48,"3.69 -12.03 0.00 -12.03 
AESOP FDQ 11 L L Q 2001-1 RENT CAR AST SKID NT 144A 04-20-2005 QE0 
1/2004 AESOP FDG 11 L L C 2001-1 RENT CAR AST BKD NT 144 -66,66666 10000 66,66666 IDO 03 -66.68749 -2083 000 -2083 
0110111 120 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
2/20104 AESOP FDG 11 L L C 2001-1 RENT CAR AST BKD NT 144 -66.66666 10000 66 .66666 10003 -66,68750 -20 154 000 -2084 
OZ=O()4 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
3/20104 AESOP FDG 11 L L C 2001-1 RENT CAR AST BKD NT 144 -66,66666 10000 66,66666 10003 -6668749 -2083 000 -2083 
03123/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 

Totats for security: -199,999.98 199,999.98 -200.062.48 _6Z60 0.00 -62.50 
AMERIQUEST MTQ SECS INC 2002-6 ASSET BKDCTF CL AV-3 VAR RATE 12-25-2032 BEO 
3/25/064 AMIERIQUESTMTG SEC FR CM025/12/2032 USD1000 -6,73887 10000 6.73887 10028 -6.75782 -1895 000 -1895 03/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
4125/04 AMERIQUESTMTG SEC FRCM025112/2032 USD1000 -25,66108 IDDOO 25,66108 10028 -25.73325 -7217 000 -7217 04r-WO04 I PRICE 1GO 0 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 

0 
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Page 9 of 37 
Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 
Principal Paydowns 
5n5/04 AMERIQUESTMTG SEC FR CM025/12/2032 USD1000 -12,99376 10000 12,99376 10028 -13,03031 -3655 000 -3655 

05t2512mm I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

6/25(04 AMERIQUESTMTG SEC FR CMO 2511212032 USD1000 -20,69996 10000 20 .69996 10028 -20,758 ̀ 18 -5822 000 -5822 

06/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

7125104 AMERIQUESTMTG SEC FR CM025/12/2032 USD1000 -13,70259 10000 13,70259 10028 -13,74113 -3854 000 -3854 

07r-W2004 I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

8/25/04 AMERIQUESTMTG SEC FRCMO 25/1212032 USD1000 -1563289 10000 15,63289 100 28 -15,67686 -4397 000 -4397 

OW2WO04 I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

S175(04 AMERIQUESTMTG SEC FR CM025/12/2032 USDIOOO -11,15966 10000 11,15966 10028 -11,19105 -3139 000 -3139 

09n7r2004 1 PRICE- 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

10125/04 AMERIQUESTMTG SEC FR CM025/12/2032 USD1000 -14.451 58 100 00 14,45158 10028 -14,49222 4064 000 4064 

10/2&2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

11/25104 AMERIQUEST MTG SEC FR CMO 25/1212032 USD1000 -21,25261 10000 21,25261 10028 -2131238 -5977 000 -5977 

11125rMN I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

12125104 AMERIOUESTMTG SEC FRCM025/12/2032 USD1000 -18,14197 10000 18,14197 10028 -18.19299 -5102 000 -5102 
12r2712OD4 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 

Totals for security: .160,43497 160,4U.97 -160,"6.19 .461.22 0.00 -U1.22 

C-BASSYR 2000-C62 MTO LN A§SET 8KQ CTF CIL A-11A 09-25-2029111-26-ZN4 RE 

&25104 C-BASS MORTG FRN 15/06/31 USD PRICE 1000 4,63509 10000 4,63509 9902 -4,58946 4663 000 4663 

OW5r2OO4 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
9/2&04 C-BASS MORTG FRN 15/06/31 USD PRICE WO 0 -12.08571 100 DO 12,08571 9902 -11,96674 11897 000 11897 

09127r2OO4 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
10/25/04 C-BASS MORTG FRN 15/06/31 USD PRICE 1000 -11 .77517 10000 11,77517 9902 -11,65926 11591 000 11591 

10125r2OO4 I NET BROKER CHICAGO INCOME COLLECTION LONDON 

Totals for security: -28A96 .9T 28,496.97 .28,216." 280.51 0.00 280.51 

CENTEX HOME EQUITY LN TR 2002-D ASSET- JW_CTF_CL AV 12-26-W32 BEQ 

Northern Trust *Generated by Noiffiem Trust from penodic data on 28 Feb 05 C0661 



Accowto- )WCWFO5 

CWFDR-WAN 

CWF05 

Page 10 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 
PrIncipal Paydowns 
1125104 CENTEX HM EQ LN TR FIR A/BKD 25112/2032 USD1000 -12,40745 10000 12,40745 10022 -12,43459 -2714 000 -2714 
01/2612004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
2/25104 CENTEX HM EQ LN TR FR A/BKD 25/1212032 USD1000 -967315 10000 9,67315 10022 -9,69431 -21 16 000 -2116 

0212WOD4 1 PRICE 1DO 0 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

3/25/04 CENTEX HIM EQ LN TR FR A/BKD 25112/2032 USD1000 -8 .96309 10000 896309 10022 -8.98270 -1961 000 -1961 

OW&2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

4125104 CENTEX HM EQ LN TR FIR A/BKD 25/1212032 USD1000 -11,99075 10000 11,99075 10022 -12,01698 -2623 000 -2623 

04r-WO04 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

512&D4 CENTEX HM EQ LN TR FIR A/BKD 25/12/2032 USD1000 -10,43759 10000 10.43759 10022 -10 .46042 -2283 000 -2283 
05RWON 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
6/25/04 CENTEX HM EQ LN TR FR A/BKD 25/12/2032 USD1000 -9,23679 10000 9,23679 10022 -9 .25700 -2021 000 -20 21 
06125QO()4 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
7125/04 CENTEX HM EQ LN TR FR A/BKD 25/12/2032 USD1000 -767574 10000 7,67574 10022 -7,69253 -1679 000 -1679 
07/2712()04 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
&25/04 CENTEX HM EQ LN TR FIR A1BKD 25f1212032 USD1000 -969563 10000 9,69563 10022 -9,71684 -2121 000 -2121 
08125/2()04 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
9/25104 CENTEX HM EQ LN TR FIR A1BKD 25/12/2032 USDIOOO -10,18899 10000 10,18899 10022 -10,21128 -2229 000 -2229 
0912712OG4 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
10125/04 CENTEX HM EQ LN TR FR A/BKD 25/12/2032 USD1000 -13,35427 10000 13,35427 10022 -13.3113 48 -2921 000 -2921 
10/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
11/25/04 CENTEX HM EQ LN TR FIR A/BKD 25/1212032 USD1000 .12,12593 100 DO 12 .12593 10022 -12,15245 -2652 000 -2652 
11/2&2004 1 PRICE 1000 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
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Page 11 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle D ate Shares/Par Price Proceeds Cost Cost- Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 
Principal Paydowns 
12t25/04 CENTEX HM EQ LN TR FR A/BKD 25/12/2032 USD1000 -11,83856 10000 1183866 10022 -11,86456 -2590 000 -2590 

12/27/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

Totals for security: -1127,111118.04 1127,511111.04 -127,867.14 -279 .10 0.00 .279.10 

CHASE FOG MTG LN 2002-4 ASSET BKQ CTF CLUA-1 FLTQ 10-26-M2 BEQ 

1/25/04 CHASE FUNDING MTG FR A/BKD 25/10/2032 USD1000 -11,98123 10000 11,98123 10019 -12.00369 -2246 000 -2246 
010112004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
2/25/04 CHASE FUNDING MTG FRA/BKD25/10/2032 USD1000 -6.94784 10000 6,94784 10019 -6,96087 -1303 000 -1303 
02/2WO04 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
3/25104 CHASE FUNDING MTG FRA/BKD25/1012032 USD1000 -9,09343 10000 9,09343 10019 -9.11048 -1705 000 -1705 
03r25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
4/2104 CHASE FUNDING MTG FR A/BKD 25/1012032 USD1000 -12,22491 10000 12,22491 10019 -12,24703 -2292 000 -2292 
04/MOU 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
5/2504 CHASE FUNDING MTG FR AtBKD 25/1012032 USD1000 -7,05832 10000 7,05832 10019 -7.071 55 -1323 000 -1323 
0-'45/20CI4 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
6125/04 CHASE FUNDING MTG FRA/BKD25/10/2032 USD1000 -9,77831 10000 9,77831 10019 -9,79665 -1034 000 -1834 
OW512004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
7/2/04 CHASE FUNDING MTG FR AJBKD2511012032 USD1000 -9,66466 10000 9,664 66 10019 -9,68278 -1812 000 -1812 
07/26/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
8125104 CHASE FUNDING MTG FRA/BKD25/10/2032 USD1000 -7,83670 10000 7,83670 10019 -7,851 39 -1469 000 -1469 
08125r2004 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
912104 CHASE FUNDING MTG FRAIBKD25/10/2032 USD1000 -8,16077 10000 8,16077 10019 -8.17607 -1530 000 -1530 
09/27/20()4 1 PRICE 1GO 0 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
10125104 CHASE FUNDING MTG FRA1BKD 25/10/2032 USDIGGO -7.32711 10000 7,32711 10019 -7.34085 -1374 000 -1374 
IQ125/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
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Page 12 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date--- Shares/Par Price Proceeds- Cost Cost Gain/Loss Gain/Loss GaintLoss 

Fixed Income 
Asset Backed Securities 

Principal Paydowns 

11/25/04 CHASE FUNDING MTG FRA/BKD25/10/2032 USD1000 -7,16491 10000 7,16491 10019 -7,17834 -1343 000 -1343 

11/2&2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

12/2/04 CHASE FUNDING MTG FRAIBKD25/10/2032 USD1000 -9.50894 10000 9,50894 10019 -9,52677 -1783 000 -1783 

12r27/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

Totals for secuft: -106,747 .13 106,747.13 .106,947 .27 -200.14 0.00 -200.14 

CR SJJISSE IST BID MIG SECA CORP 2001-4 MTG PASSTHRU CTF CIL A-3 03-"%3 REG 

1/25/04 CREDIT SUISSE FB M FR A/BKD 25/03/2033 USD1000 -10,91736 10000 10 .91736 10013 -10,93101 -1365 000 -1365 
01r2WW4 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
2/25/04 CREDIT SUISSE FB M FR A/BKD 25/03/2033 USD1000 -7 .20501 10000 7,20501 10013 -7,21402 -901 000 -901 

02/25/20CI4 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

3/2504 CREDIT SUISSE FB M FR A1BKD 25/03/2033 USD1000 -6,81562 10000 6,8`15 62 10013 -682414 -852 000 -852 
03125)2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
4125/04 CREDIT SUISSE FB M FR A1BKD 25/03/2033 USD1000 -8 .22238 10000 8,22238 10013 -8.23266 -1028 000 -1028 
0=1/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
5/25104 CREDIT SUISSE FB M FR A/BKD 25/03/2033 USD1000 -9,23560 10000 9,23560 10012 -9,24714 -1154 000 4154 
05125120()4 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
6125104 CREDIT SUISSE FB M FR A/BKD 25/03/2033 USD1000 -8,62208 10000 8.62208 10013 -8,63286 -1078 000 -1078 
06/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
7125/04 CREDIT SUISSE FB M FR A/BKD 25/03/2033 USD1000 -9,20726 10000 9,20726 10013 -9,21877 -1151 000 -1151 
07/2612004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
8/25/04 CREDIT SUISSE FB M FR A16KD 25103/2033 USD1000 -14.90824 10000 14 .90824 10012 -14.92687 -1863 000 -1863 
06/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
9/25/04 CREDIT SUISSE FB M FR,4J8KD 25/03/2033 USD1000 .12,90163 10000 12 .90163 10013 .12.91776 -1613 000 -1613 
'Im2r2W4 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 

0 
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Page 13 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 

Principal Paydowns 
I W5104 CREDIT SUISSE FB M FR A1BKD 25103/2033 USD1000 -10,19165 10000 10,19165 10013 -10,20439 -1274 000 .1274 
12/10/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 0 
11/25/04 CREDIT SUISSE FB M FR A/BKD 25/03/2033 USD1000 -725067 10000 7,25067 10012 -7 .25973 -906 000 -906 
11/2WO04 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
12125/04 CREDIT SUISSE FB M FR A/BKD 25103/2033 USD1000 -6.26488 10000 6,28488 10013 -6,29274 -786 000 -786 

1212712004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

Totals for security: -111,762.38 111,762.38 -111,902.09 .139 71 0.00 -139.71 

CWABS INC COUNTRYMOE 12-2S-2031 SEO 

115104 CWABS INC FR CMO A/BKD 25112/2031 USD PRICE -351973 10000 3,51973 10006 -3,521 93 -220 000 -220 
01/2612004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
2/25/04 CWABS INC FR CMO A/BKD 25/1212031 USD PRICE -3.49778 10000 3,49778 10006 -3,49997 -219 000 -219 
02/2W004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
3r25104 CWABS INC FR CMO AIBKD 25/12/2031 USD PRICE -2,86234 10000 2,86234 10006 -2,864 13 -179 000 -179 
03r25)2004 1 100() NET BROKER CHICAGO INCOME COLLECTION 

42504 
LONDON 

-1,98519 10000 1,98519 10006 -1 .98643 -124 000 -124 CWABS INC FR CMO AIBKD 25112/2031 USD PRICE 
W2812004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
5/25104 CWABS INC FR CMO A1BKD 25/12/2031 USD PRICE -290288 10000 2,90288 10006 -2,9D4 69 -181 000 -181 
OW&7004 1 100.0 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
6125/04 CWABS INC FR CMO AtBKD 25/12/2031 USD PRICE -4,05066 10000 4,05066 10006 -4.05319 -253 000 -253 
06J25(20U 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
712104 CWABS INC FR CMO A/BKD 25/1212031 USD PRICE -5,02723 10000 5,02723 10006 -5,03037 -314 000 -314 
07r,62004 1 1000 NET BROKER : CHICAGO INCOME COLLECTION 

LONDON 
8125104 CWABS INC FR CIVIO A/BKD 25/12/2031 USD PRICE -3 .61387 10000 3,61307 10006 -3,61613 -226 000 -226 
08/2512004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
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Page 14 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 

Principal Paydowns 
11/21064 CWABS INC FR CMO A/BKD 25/1212031 USD PRICE -298746 10000 2,98746 10006 -2 .98933 -187 000 -187 
11/2612004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
12004 CWABS INC FR CIVIO A/BKD 25/12/2031 USD PRICE -1,74897 10000 174897 10006 -1,75006 -109 000 -109 
12/27/2OD4 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 

Totals for security : -32,196.11 32,196.11 -37,2`16.23 .2012 0.00 -20.12 

HOUSEHOLD MTG LN TR SER 2003-HCI CL A VAR IRT 02-21-2033 REQ 

1/20/04 HOUSEHOLD MORTGAGE FR CIVIO 20102133 USD1000 -12.42495 10000 12,42495 10002 -12,42689 -194 000 -194 
01/0111 120 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
2120104 HOUSEHOLD MORTGAGE FR CMO 20/02133 USD1000 -7,64549 10000 7.64549 10002 -7,64668 -119 000 -119 
02/2(y2OD4 1 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
3/2104 HOUSEHOLD MORTGAGE FR CMO 20/02/33 USD1000 -9,20338 10000 9.20338 10002 -9,20482 -144 000 -144 
03=0C14 1 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
4120/04 HOUSEHOLD MORTGAGE FR CMO 20/02/33 USD1000 -10,10843 10000 10 .10843 10002 -10.11001 -158 000 -158 
04/=O()4 1 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
5/20*4 HOUSEHOLD MORTGXGE FR CMO 20102/33 USD1000 -9,17292 10000 9,17292 10002 -9,17435 -143 000 -143 
05/20/20C)4 1 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
6004 HOUSEHOLD MORTGAGE FR CMO 20/02/33 USD1000 -8,25686 1woo 8,25686 10002 -8,25815 -129 000 -129 
06/2112004 1 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
7/20/D4 HOUSEHOLD MORTGAGE FR CIVIO 20102/33 USD1000 -9,08421 10000 9,08421 10002 -9,08563 -142 000 -142 
07/20/20C'4 I 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
a/20/04 HOUSEHOLD MORTGAGE FR CMO 20102133 USD1000 -7,61851 10000 7,61851 10002 -7,61970 -1 19 000 -119 
08r'WO04 ' 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
9/20104 HOUSEHOLD MORTGAGE FR CIVIO 20/02133 USD1000 -10,13707 100 OD 10.13707 10002 -10,13865 -158 000 -158 09/2012004 1 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
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Page 15 of 37 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price -Proceeds Cost- Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 
Principal Paydowns 
I OWN HOUSEHOLD MORTGAGE FR CM0 20102/33 USID1000 -1078362 WOW 10 .78362 10002 -10.7a5 31 -169 000 -169 

1 OnQr2OCA ' 'A PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

11/2/04 HOUSEHOLD MORTGAGE FR CMO 20102133 USD1000 -9,76251 10000 9,76251 10002 -9,76404 -153 000 -153 

1 1Wn004 1 'A PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

12/20ID4 HOUSEHOLD MORTGAGE FR CMO 20/02133 USD1000 -9,52002 10000 9,52002 10002 -9,52151 -149 000 -149 
12/20/2004 1 'A PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 

Total* for security* -113,71797 113,717.97 -113,735.74 -17.TT 0.00 -IT.17 

IMPAC CM8 TR 2002-8 COLL ASSET BKQ 60 CLA FLTQ 58TE 03-25-2033 8 

1125104 IMPAC CMB TRUST FR CMO A/BKD 25103/2033 USD PRICE. -11,85763 10000 11,85763 10017 -11,87801 -2038 000 -2038 
OM8/2004 1 1000 NETBROKER CHICAGO INCOME COLLECTION 

LONDON 
212504 IMPAC CMB TRUST FR CMO A/BKD 25/03/2033 USD PRICE -8.35715 10000 8,35715 10017 -8 .37151 -1436 000 -1436 
02/25f2OO4 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
U25104 IMPAC CMB TRUST FR CMO A/BKD 25/0312033 LISD PRICE- -6,82019 10000 6,82019 10017 -6,83191 -1172 000 -1172 
03r25QO04 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
4/25104 IMPAC CMB TRUST FR CMC, A1BKD, 2510312033 USD PRICE .10,45439 10000 '10,454 39 10017 36 -1797 000 -1797 
04r-W2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
5/25104 IMPAC CMB TRUST FR CMO A/BKD 25/03/2033 USD PRICE -7.98191 10000 798191 10017 -7 .99563 -1372 000 -1372 
0512512004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
6125/04 IMPAC CMB TRUST FR CIVIO A/BKD 25/03/2033 USD PRICE -8,59833 10000 8.59833 10017 -8 .61311 -1478 000 -`14 78 
06/2512004 1 wo o NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
7125104 IMPAC CMB TRUST FR CMO A/BKD 25/03/2033 USD PRICE -8,56569 10000 8.56569 10017 -8.58041 -1472 000 -1472 
07/26/2OD4 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
8125*4 IMPAC CMB TRUST FR CMO A1BKD 25/03/2033 USD PRICE -8,50957 10000 8,50957 10017 -8,52420 -1463 000 -1463 
OW5/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
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Page 16 of 37 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date --Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 

Principal Paydowns 

9/25/04 IMPAC CMB TRUST FR CMO A/BKD 25/03/2033 USD PRICE -6,39827 10000 6,39827 10017 -6,40927 -1100 000 -1100 

09/27/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

10/25/04 IMPAC CMB TRUST FR CMO A/BKD 25103/2033 USD PRICE -5,80420 10000 5,8D4 20 1()017 -5,81418 -998 000 -998 

10125r2OO4 1 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

11/25ID4 IMPAC CMB TRUST FR CMO A/BKD 25/0312033 USD PRICE -3,65769 10000 3,65769 10017 ~3,663 98 -629 000 -629 

11125/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

12/25104 IMPAC CMB TRUST FR CMO A/BKD 25/0312033 USD PRICE -8,20205 10000 8,20205 10017 -8.21615 -1410 000 -1410 
12/27/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 

Totals for security: -96,207.07 95,207.07 -96,370.72 -1163.66 0.00 .163.65 

MADISON AVE MANUFACTURED HSQ CONTRACT TR2002-A CL A-1 VAR 03-25-M2 SEO 

af25/04 MADISON AVE 2002-A 25/03/2032 PRICE 1000 -4,38357 10000 4,38357 9952 -4,36234 2123 000 2123 

OW512W4 1 NET BROKER- CHICAGO INCOME COLLECTION LONDON 
9125/04 MADISON AVE 2002-A 2510312032 PRICE 1000 -3,83719 10000 3,83719 9952 -3.81860 1859 000 1859 

()9/27/20C)4 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
10/25104 MADISON AVE 2002-A 25/03/2032 PRICE 1000 -3,90097 10000 3,90097 9952 -3,88207 1890 000 

"390 10/2512004 1 NET BROKER- CHICAGO INCOME COLLECTION LONDON 
11125104 MADISON AVE 2002-A 25/03/2032 PRICE 1000 -4,06502 10000 4.065 02 9952 -4,04533 1969 000 1969 
I lr2WO04 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
12/25/04 MADISON AVE 2002-A 25/03/2032 PRICE 1000 -3,60295 10000 3.68295 9952 -3,66511 1784 000 1784 
12127r2OD4 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 

Totals for security,. -18,869.70 19,869 .70 49,773A5 96.25 0.00 SL26 

OPTION ONE MTG LN TR 2001-3 ASSET BKD CTF CL A FLTG ItATE 06,25-2031 BEO 

1/5104 OPTION 1 MTG LN FR A/BKD 25/6/31 USD1000'A' -7,81561 10000 7,81561 1DO 03 -7,81805 -244 000 -244 
01/26/2004 1 PRICE 1000 NET BROKER. CHICAGO INCOME 

COLLECTION LONDON 
2/25/04 OPTION I MTG LN FR A/BKD 25/6/31 USD1000'A' 4.82396 10000 4,82396 10003 -4,82547 -151 000 -151 
02Q5r2004 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
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Page 17 of 37 
* Realized GainALoss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 

Principal Paydowns 

3/25104 OPTION I MTG LN FIR A1BKD 2516/31 USD1000W 4,09573 10000 4,09573 10003 4,09701 -128 000 -128 

03r2512004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

4/2/04 OPTION I MTG LN FIR A/BKD 25/6t3l USD1000'A' -526559 10000 5,26559 10003 -5,26724 -165 000 -165 

04r2MG04 I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

5/25/04 OPTION I MTG LN FR A1BKD 25/6/31 USD1000'A' 4.3158 43 10000 4,38843 10003 4,38980 -137 000 -137 

05)25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

6125104 OPTION 1 MTG LN FIR A/BKD, 25/6/31 USD1000'A' 4,59036 10000 4,59036 10003 4,59180 -144 000 -144 
06/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
7/2/04 OPTION I MTG LN FR A/BKD 2516131 USD1000W -3.74137 10000 3,741 37 10003 -3,742 54 -117 000 -117 

07/26r20C14 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

Totals for security: -11,721.06 34,721 .06 .34,731.91 -10.86 0.00 .10.86 

PVTPL AESOP FQQ 11 LLC 6.14 ABS CTF DUE OS-20-AM 144A 

12/2004 AESOP FUND 11 LLC 6 14% A/B NT 05106 USD'144A PRICE -49,99998 1D000 49,99998 10548 -52,74021 -2,74023 000 -2 .74023 
12/23/2004 1 100 0 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 

Totals for security: -0."9.98 40,999.98 -6Z740.21 -2,740.23 0.00 -2,740.23 

PVTPL BAYVIEW FINL ASSET TR 2002-F CIL A-1 144A VAR Frr DUE 01-2S-203313EO 
1/25/04 BAYVIEW FINL AST TR 2002-F AST BKD SECS CIL A-1 144 -4,80174 10000 4,B01 74 10028 -4.81524 -1350 000 -1350 
01/2612004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
2/25104 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 144 -5.05303 10000 505303 10028 -5.06724 -1421 000 -1421 
02125MW4 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
3/2&04 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 144 -3,77527 10000 3,77527 10028 -3,78589 -1062 000 -1062 
03125/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
4125104 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 W -5,48633 10000 5,48633 10028 -5,50176 -1543 000 -1543 
04r2WO04 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
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Trade/ Trade Unit Market Translation Total 

Settle Date ShareslPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 

Principal Paydowns 

5125104 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 144 -5,52352 10000 5,52352 IDO 28 -5.539 D6 -1554 000 -1554 

05/2-5/2004 ' PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

6/25/064 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 144 -561355 10000 561355 10028 -5 .62934 45 79 000 -1579 

06/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

7125104 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 144 A 778 51 10000 477851 10028 -4,79195 -1344 000 -1344 

07r-W2004 I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

a/25/04 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 144 -4,22935 10000 4,22935 10028 -4,241 24 -1189 000 -1189 

0812-WO04 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

9/25/04 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 144 -5,50127 10000 5,501 27 10028 -5,51674 -1547 coo -1547 
OW7)2OD4 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
10MI04 BAYVIEW FINL AST TR 2002-F AST BKD SECS CL A-1 144 -5.91527 10000 5,91527 10028 -5,93191 -16 64 000 -1664 
10425f2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
11/25/04 BAYVIEW FINL AST TR 2002-F AST BKD SECS, CL A-1 1144 -4,274 01 10000 4,27401 10028 -4.28603 -1202 000 -1202 
I I r2WO04 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
12/25104 BAYVIEW FINL AST 2002-F AST 25/01/2033 PRICE -6,54758 10000 6 .54758 10028 -656600 -1842 000 -1842 
121=2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
Total& for security . -61,499A3 GIA" .43 -61,672 .40 -172.97 0.00 -172.ST 

VVTPL EMQ MTQ LN TR 2002-A MTQ PASSTHRU CTF CL A-1 144A VAR 03-25403j; BEO 
1125104 EMC MTG LN TR 2002-A MTG 25/0312035 PRICE 1GO 0 -13.47661 10000 1347661 10006 -13 .48503 -642 000 -842 
OIQWO()4 I NET BROKER CHICAGO INCOME COLLECTION LONDON 
2/25104 EMC MTG LN TR 2002-A MTG 25/03/2035 PRICE 1000 -8.81515 10000 8.81515 10005 -8,82066 -551 000 -5 51 
OM5/2004 I NET BROKER CHICAGO INCOME COLLECTION LONDON 
3/25/04 EMC MTG LN TR 2002-A MTG 25/03/2D35 PRICE 1000 .11,73961 10000 11,73961 10006 -11,74695 -734 000 -734 
03'25/20()4 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
4/25104 EMC MTG LN TR 2002-A MTG 25103f2035 PRICE 1000 -11,19519 11,19519 10006 -11,20219 -700 000 -700 
04r2612004 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
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Page 19 of 37 * Realized GainALoss Detail 
Trade/ Trade Unit Market Translation Total 

le Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 

Principal Paydowns 

5125104 EMC MTG LN TR 2002-A MTG 25/03/2035 PRICE 1000 -14,68027 10000 A,680 27 10006 -14,68945 -918 000 -918 

0-'42&20N 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
6/25104 EMC MTG LN TR 2002-A MTG 25103/2035 PRICE 1000 -11,19029 10000 11 .19029 10006 -11.19728 -699 000 -699 

0612-'~2004 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
7/25/04 EMC MTG LN TR 2002-A MTG 25/03/2035 PRICE 1000 -16,97239 10000 16,97239 10006 -16,98300 -1061 000 -1061 

07r2W()04 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
8125/04 EMC MTG LN TR 2002-A MTG 25/0312035 PRICE 1000 -9,86659 10000 9,8W 59 10006 -9,87276 .617 000 -617 

0&25/2004 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
9/25/04 EMC MTG LN TR 2002-A MTG 25/0312035 PRICE. 1000 -13,92183 10000 13 .92183 10006 -1393053 -870 000 -870 
09127r2O(A 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
10125/04 EMC MTG LN TR 2002-A MTG 25/03/2035 PRICE 1000 -13,51478 10000 13 .51478 10006 -1352323 -845 000 -845 

10125/2004 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
11/25104 EMC MTG LN TR 2002-A MTG 25/03/2035 PRICE 100.0 -5,47648 10000 5.47648 10006 -5,47990 -342 000 -342 

1 1r-W2004 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
12125104 EMC MTG LN TR 2002-A MTG 25/03/2035 PRICE 1000 -10.50863 10000 10,50863 10006 -10,51520 -657 000 -657 
12127r2OC)4 1 NET BROKER- CHICAGO INCOME COLLECTION LONDON 

Totali; for secuft: 441,367.82 141,357.82 -141,4116 .1111 -88.36 0.00 -1118.36 

Summary of Principal Paydowns; for Asset Backed Securities -1,322,039.26 1,322,039.26 -1,326,021 .16 -3,981 .90 0.00 -3,981 .90 

Total Asset Backed Securities .1,391,463 .33 1,391,463.33 .1,395,429.03 .3,975.70 0.00 -3,975.70 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds - Cost Cost Gain/Loss Gain/Loss Galn/Loss, 

Fixed Income 
Non-Government Backed C.M.O.s 

Principal Paydowns 

CMO CRUSADE GLORAL TR NO 12003 NT CL A FLTG RATE DUE 01-17-2034 SE2 

1/17104 CRUSADE GBL TST 1 FR A/BKD 17/01/2034 USD1000 -25.76858 10000 25.76858 10014 -25.80482 -3624 000 -%24 

01=004 I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

4/17/04 CRUSADE GBL TST I FR A/BKD 17/01/2034 USD1000 -17,31494 10000 17 .31494 10014 -17.33929 -2435 000 -2435 

134119=04 I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

7117/04 CRUSADE GBL TST 1 FR A/BKD 17101/2034 USD1000 -16.79501 10000 16,795 01 10014 -16.81863 -2362 000 -2362 

07r2W()04 I PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

10118/04 CRUSADE GBL TST 1 FR A/BKD 17101/2034 USD1000 -14.81767 10000 14.81767 10014 -14,83851 -2084 000 -2084 

10/18/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

Totals for security: .74,696.20 74,696.20 -74,801.26 -106.06 0.00 -106.06 

QM0 CR SUISSE ISTBSTN MTQ SECS CORP 2001-28 MTG-BKDI-A-1 VAR 11-26-2111311 BEO 

1/5104 CR SUISSE FIRST 2001-28 25/11/2031 PRICE 1000 -12,02740 10000 12,02740 10025 -12,05747 ~30 07 000 -3007 

01r2W004 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
2/25/04 CR SUISSE FIRST 2001-28 25/11/2031 PRICE- 1000 -8,89412 100 DO 8,89412 10025 -8.91635 -2223 0 00 -2223 

02r25r2004 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
3125104 CR SUISSE FIRST 2001-28 25/11/2031 PRICE 1000 -6,31702 10000 6,31702 10025 -6,33281 -1579 000 -1579 

0=5r2004 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
4125104 CR SUISSE FIRST 2001-28 25/11/2031 PRICE 1000 -9,09955 10000 9,09955 10025 -9,12230 -2275 000 -2275 

C'412WO04 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
6/25/04 CR SUISSE FIRST 2001-28 25/11/2031 PRICE 1000 -8 .29022 10DOO 8,29022 10025 -8,31095 -2073 000 -2073 
0512512004 ' NET BROKER CHICAGO INCOME COLLECTION LONDON 
6/25104 CR SUISSE FIRST 2001-28 25111/2031 PRICE 1000 -9,52335 10000 9,52335 10025 -9,54716 -2381 000 -2381 

06'2712ON 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
7125104 CR SUISSE FIRST 2001-28 25111/2031 PRICE 1000 -11,79658 10000 11,79658 10025 -11 .82607 -2949 000 -2949 
07r2W2004 ' NET BROKER CHICAGO INCOME COLLECTION LONDON 
812504 CR SUISSE FIRST 2001-28 25/11/2031 PRICE 1000 -6 .322 D9 10000 6,32209 10025 -6,33789 -1580 000 A5 80 
O'U2WO04 I NET BROKER CHICAGO INCOME COLLECTION LONDON 
9am CR SUISSE FIRST 2001-28 25/11/2031 PRICE 1000 -6,34153 10000 6,34153 10025 -6.35738 -1585 000 -1585 
OW7r2OC'4 1 NET 13ROKER CHICAGO INCOME COLLECTION LONDON 
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Page 21 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Non-Government Backed C.M.O.s 

Principal Paydowns 

10125/04 CR SUISSE FIRST 2001-28 25111/2031 PRICE 1000 -9,35480 10000 9,35480 10025 -9,37819 -2339 000 -2339 
10125r2004 I NET BROKER CHICAGO INCOME COLLECTION LONDON 
1 1 r21041 CR SUISSE FIRST 2001-28 25/1112031 PRICE 1000 -4,79920 10000 4,79920 10025 4,81120 -1200 000 -1200 

11126/2OD4 1 NET BROKER CHICAGO INCOME COLLECTION LONDON 
12004 CR SUISSE 1 ST BSTN 2001-28 25/11/2031 PRICE- 1000 -6.76798 10000 676798 10025 -6,78490 -1692 000 -1692 
12r27/2004 1 NET BROKER CHICAGO INCOME COLLECTION LOND014 

Totate for security: -N,533 .94 99.533." .99,782.67 -248.83 0.00 .24111.113 

CMO IMPAC CMS Tilt 2002-6 COLL ASSET BKO CTIF A-1 FLTG RATE DUE 07-25-2032 BEO 
1125/04 IMPAC CMB TRUST FR CMO 25/07/32 USD1000'A- -15.62575 10000 15 .62575 10013 -15,64650 -2075 000 -2075 
01/2WOO4 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
2/25104 IMPAC CMB TRUST FR CMO 25/07132 USD1000'A- -12,80238 10000 12,00238 10013 -1281938 -1700 000 -1700 
02/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
3125/04 IMPAC CMB TRUST FR CMO 25/07/32 USD1000'A- -14,47444 10000 14 .47444 10013 -14,49366 -1922 000 -1922 
03/2WOD4 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
4125104 IMPAC CMB TRUST FR CMO 25107/32 USD1000'A- -13,92726 10000 1392726 IDO 13 -13.94576 -1850 000 -1850 
0'r-'612OC14 I PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
5/25tO4 IMPAC CMB TRUST FR CIVIO 25107132 USD1000'A- -10,18981 10000 10,18981 10013 -10.20334 -1353 000 -1353 
05/25/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
6/25104 IMPAC CMB TRUST FIR CMO 25107/32 USD1000'A- -14.31595 10000 14 .31695 10013 -14.33496 -1901 000 -1901 
06125/2004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
R25104 IMPAC CMB TRUST FR CMO 25/07/32 USD10WA- -16,0130 56 10000 16,08056 10013 -16,10192 -2136 000 -2136 
07/26120134 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
6/25/04 IMPAC CMB TRUST FIR CMO 25107132 USD10WA- -2160530 10000 21,60530 10013 -21,63400 -2870 000 -2870 
O8r25r2OO4 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
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Page 22 of 37 * Realized GainALoss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost GainlLoss Gain/Loss Gain/Lou 

Fixed Income 
Non-Government Backed C.M.0-s 

Principal Paydowns 
WSW IMPAC CMB TRUST FR CMO 25/07/32 USD1000'A- -20.18056 10000 20,18056 10013 -20,20736 -2680 coo -2680 

09127r2MA 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

1=5104 IMPAC CMB TRUST FR CMO 25/07/32 USD1000'A- -15,54371 10000 15,54371 10013 -15,56435 -20 654 000 .2064 

1=512004 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

11 M/04 IMPAC, CMB TRUST FR CMO 25/07132 USD1000'A- -13.25336 10000 13,25336 10013 -13,27096 -1760 000 -1760 

11125/20()4 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

12/25104 IMPAC CMB TRUST FR CMO 25/07/32 USDl000'A- -9,63081 10000 9,63081 10013 -9,64360 -1279 000 -1279 

12r2712OD4 1 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

Total& for security: -177,629.89 177,629.89 -177^6 79 .236-90 0.00 .2m.90 

PVTPL CMO MERRILL LYNCH MTG INVS INC SER2003-F CL A3 FLT RT 10-25-2033 SEQ 
115/04 MERRILL LYNCH MTG 2003-F MTG 2511012033 PRICE -72228 10000 72228 10300 -74395 -2167 000 -2167 
01/2612004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
2/25104 MERRILL LYNCH MTG 2003-F MTG 25/10/2033 PRICE -77418 10000 77418 10300 -79741 -2323 000 -2323 
02/25f2004 1 10()o NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
3/25104 MERRILL LYNCH MTG 2003-F MTG 25110/2033 PRICE. -37020 10000 37020 10300 -38131 -1111 000 -1111 
03/2512004 1 100() NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
4/2/04 MERRILL LYNCH MTG 2003-F MTG 25/10/2033 PRICE -30561 10000 30561 10300 -31476 -917 000 -917 
04/M2004 I looo NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
512&04 MERRILL LYNCH MTG 2003-F MTG 25/10/2033 PRICE -1,41999 10000 1 .41999 10300 -1,46259 4260 000 4260 
05/25/2004 1 loo o NET BROKER- CHICAGO INCOME COLLECTION 

LONDON 
6/25/04 MERRILL LYNCH MTG 2003-F MTG 25/10/2033 PRICE -2.34613 10000 2,34613 10300 -2,41651 -7038 000 -7038 
O6n5/20(14 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
7/21134 MERRILL LYNCH MTG 2003-F MTG 25/10/2033 PRICE .3,19753 10000 319753 10300 -3,29346 -9593 000 -9593 
07QW004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 

0 
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Page 23 of 37 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date -Shares/Par Price Proceeds cost Cost Gain/Loss Gairk/Low Gain/Los3 

Fixed Income 
Non-Government Backed C.M.O.s 
Principal Paydowns 
W5/04 MERRILL LYNCH MTG 2003-F MTG 25/10/2033 PRICE -1,87681 10000 1,87681 10300 -1,93311 30 000 -5630 

OSQ5120(34 1 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

9QI04 MERRILL LYNCH MTG 2003-F MTG 25/10/2033 PRICE -2,22418 10000 2,22418 10300 -2,29091 .6673 000 -6673 

09127/2OD4 1 1000 NET BROKER, CHICAGO INCOME COLLECTION 
LONDON 

1014104 MERRILL LYNCH MTG 2003-F MTG 25/10/2033 PRICE -79757 10000 79757 10300 -82150 -2393 000 -2393 
10/26/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
11/25/04 ML MTG INVESTORS FR CMO 25/10/28 USD PRICE -2 .25692 10000 2,25692 10300 -2,32463 -6771 000 -6771 
11/251200.4 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
12/2/04 ML MTG INVESTORS FR CMO 25/10/28 USD PRICE -1,08190 10000 1,08190 10300 -1,11436 -3246 000 -3246 
12/27/20134 1 100() NET BROKER CHICAGO INCOME COLLECTION 

LONDON 

Total& farsecurlity, .17,373.30 17,373.30 -17,894.S2 -621.22 0.00 -621.22 

0 

3ummiry of Principal Paydowns for Non-Government. Backed CA.0.* -369,233 .23 369,233.23 -370,344.23 -1,111 .00 0.00 4,111 .00 

Total Non-Goverrinient Backod C.M.0.s -369,233 .23 369,233.23 470,344.23 -1,111 .00 0.00 -1,111 .00 
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Page 24 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price -Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss, 

Fixed Income 
Index Linked Government Bonds 

Sal" 

CAWADAIGOVT OF) 4% IQX LNKQ 01112(2031 CAD1000 

11432 10 3/31/04 CANADA(GOVT OF) 4% IDX LNKD 0111212031 CADIOW -600,00000 685,94247 9008 -W,474 80 74 .92243 70,54524 145,46767 

D41MOO4 1 PRICE 149 51259 NET BROKER MERRILL LYNCH 
INTERNATIONAL, LONDON 

Totals for security: 40,000 .00 686,94L47 -640,474.80 74,922.43 70,645 .24 146,"7.67 

FRANCE(GOVT QFI 2-5% QATI 26f7113 EURI 

10125M4 FRANCE(GOVT OF) 2 5% OATI 2517/13 EUR I PRICE -700 .00000 14050 983.52063 12498 -874,87184 59,72172 48 .92707 108,64879 

11/04/2004 1 111 23219 NET BROKER BARCLAYS CAPITAL 
SECURITIES LONDON 

Totals for security: -700,000.00 983,520.63 -874,87194 69,721 .72 48,927.07 108,"8 .79 

UNITED STATES TREAS BQ8 INFLATION INDEX LINKED 3.875% 04-1 
1/2104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -2.000.000 00 14403 2,880,640 00 13543 -2,708,623 69 172,01631 000 172,01631 
01/0212004 1 PRICE 144032 NET BROKER BARCLAYS BANK 

PLC NEWYORK 
M304 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -2,DDO.000 DD 14805 2,961,00964 13924 -2 .784,728 95 176.28069 000 176,28069 
Olr2512004 1 PRICE 148 05048 NET BROKER BARCLAYS BANK 

PLC NEW YORK 
2/5/04 US TREAS BDS INFLATION INDEX LINKED 15/4129 US -2,000 .000 00 14875 2,975,073 68 14212 -2,842,396 23 132,67745 000 132,67745 
02JMr"4 I PRICE 14875368 NETBROKER BARCLAYSBANK 

PLC NEWYORK 
2/9104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -500,00000 14940 747.00851 14285 -714 .24381 32,76470 000 32,76470 
OZDV2004 I PRICE 149 4017 NET BROKER ALEX BROWN AND 

SONS NEWYORK 
2112104 US TREAS BDS INFLATION INDEX LINKED 15/4129 US _W0,000 00 14931 746.55612 14347 -717,371 30 29,18482 000 29.18482 
02/12/2004 1 PRICE 149 31122 NET BROKER BARCLAYS BANK 

PLC NEW YORK 
3124/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -30000000 15663 469,89561 14347 -430 .42278 39,47283 000 39,47283 
03r2&2O()4 1 PRICE 156 63187 NET BROKER ALEX BROWN AND 

SONS NEWYORK 
4/15(04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -900,000 00 14719 1,324,741 30 14347 A,291.268 33 33,47297 000 33,47297 04/1612004 1 PRICE 147 1934T NET BROKER, ALEX BROWN AND 

SONS NEWYORK 
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Page 25 of 37 
0 Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pnoe Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Index Linked Government Bonds 

Sales 
4/15104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -900,00000 14717 1,324.503 03 14347 -1,291,268 34 33 .23469 000 33,23469 

04/1612004 1 PRICE 147167 NET BROKER BNP NEWYORK 
9/16/04 US TREAS BDS INFLATION INDEX LINKED 1514/29 US -310,00000 15155 469,79879 14266 -442,24620 27,55259 000 27.55259 

09/1612004 1 PRICE 151 54799 NET BROKER (D)SBC WARBURG 
DILLON REED & COR NY 

I 1004 US TREAS BDS INFLATION INDEX LINKED 15/4129 US -150 .00000 15340 23010288 14313 -214.69486 15,40802 000 15.40802 

11/0312004 1 PRICE 153 40192 NET BROKER GOLDMAN SACHS & 
CO NW YK DTC 005 

1113104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -325,00000 15282 496.67335 14313 -465,17220 31,50115 000 31,50115 

1110312004 1 PRICE 152 82256 NET BROKER- BARCLAYS BANK 
PLC NEWYORK 

12110104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US 460,00000 15656 720,16565 14337 -659,48233 60,68332 000 60.68332 

12/15/2004 1 PRICE 156 55775 NET BROKER MORGAN STANLEY 
AND CO NW YK DTC 050 

12121104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -150,00000 16027 240,40569 14337 -215,04859 25,35710 000 25,35710 

1 Z7=()04 1 PRICE 160 27046 NET BROKER (D)CHASE SECS INC 
BROKERAGE DTC 443 

Totals for security: -10,495,000 .00 15,686,574.25 -14,776,967.61 809,606.64 0.00 809,606.64 

UNffEQ STATES IREAS NTS 8D INFLATION INDEXED 3 DUE 07-15-2012 REG 

11/30/04 USA TREASURY NTS 39/6 TIIN 1517/12 US01000 PRICE -1 50,000 Do 11744 176,15554 11214 -168.20470 7,95084 000 7.95084 

"/3012004 1 117 43702 NET BROKER ALEX BROWN AND SONS 
NEWYORK 

Totals for security: -160,00000 176,16564 -168,2".70 7,950.84 0.00 7,950.84 

UNITED STATES TREAS NTS INFLATION INDEXED 2% DUE 07-115-2014 REG 

10/15/04 USA TREASURY NTS 2 0% TIPS 1517/14 USD1000 -2,000,000 00 10339 2,06784922 10239 -2,047,78115 20,06807 000 20,06807 
10117r2OG4 I PRICE 103 39246 NET BROKER BARCLAYS BANK 

PLC NEWYORK 
10/25/04 USA TREASURY NTS 2 0% TIPS 1517114 USD1000 -2,000,000 00 10435 2.087,046 50 10329 -2 .065,808 87 21 .23763 000 21,23763 
10/2512004 1 PRICE 104 35232 NET BROKER BARCLAYS BANK 

PLC NEWYORK 
11/17/04 USA TREASURY NTS 2% TIPS 15f7114 USD1000 PRICE -2,000,000 00 10398 2079,57732 10362 -2,072,407 30 7.17002 000 7.17002 
11117r2OO4 1 10397886 NETBROKER BARCLAYS BANK PLC NEW 

YORK 

0 
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Realized GainALoss Detail .7j. 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Index Linked Government Bonds 

Sales 

12/3/04 USA TREASURY NTS 2% TIPS i5f7/14 US01000 PRICE -1,000 000 00 10380 1038,02370 10368 -1 .036,792 77 1,23093 000 1 .230 93 

12/DMOD4 1 103 80237 NET BROKER BARCLAYS BANK PLC NEW 
YORK 

12/3G/04 USA TREASURY NTS 2% TIPS 1517114 USD1000 PRICE -1 .0w,oww 10423 1.042,307 73 10385 -1,038 .466 14 3.84159 000 3,84159 

12/30/2004 1 104 23077 NET BROKER BARCLAYS BANK PLC NEW 
YORK 

Totals for security: -8,000,000.00 8,314,8"47 -8,261,266.23 53,6,118-24 0.00 53,"&24 

UNITED STATES TREAS NTS INFLATION INDEXED 3,60946126% DUE 01-15-2012 REG 

irb/04 USA TREASURY NTS 3 375% 15/01/12 USD PRICE -1,900,000 00 11689 2,220.896 57 10959 -2,0152,247 72 138,64885 000 138,648 a5 

01107r2004 1 116 88929 NET BROKER ALEX BROWN AND SONS 
NEWYORK 

Totals for security: -1,900.000 00 2,220,896.57 -2 .082,247.72 138,"8.96 0.00 138,6415.86 

US TREAS ODS INFLATION INDEXED 3.626 DUE4-15-2028 REG 

3110/04 USA TREASURY NTS 3 625%'TIPS'DEB 15/4/28USD PRICE -500,00000 15172 758,61684 11683 -584.15186 174,46498 000 174.46498 
03/1112004 1 15172336 NET BROKER CSFB NEWYORK DTC 355 

Totals for security: -500,000.00 758,616.34 -594,161 .86 174,464.98 0.00 174,4"98 

US TREAS INFL INDEXED BONDS 1.975 QUE 07-15-2013 BEQ 

1/21D4 USA TREASURY NTS 1875% 111- 15107113 USDIOOO -700,00000 9940 69577253 9992 -699,42480 -3,65227 000 -3,65227 
0110212004 1 PRICE 99 39607 NET BROKER BARCLAYS BANK 

PLC NEWYORK 
1/2/04 USA TREASURY NTS 1 8751/6 111- 15107/13 USD1000 A,300,WO 00 9979 1 .297,263 58 9992 -1 .298,931 77 -1,66819 000 -1,66819 
01wn004 1 PRICE 99 7895 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 
115/04 USA TREASURY NTS 1875% I/L 15/07/13 USD1000 -900,00000 9875 894,82016 9924 -M,260 45 -4,44029 000 -4.44029 
01/2212004 1 PRICE 99 42446 NET BROKER BARCLAYS BANK 

PLC NEWYORK 

Totals for security: -2.900,000.00 2,987,856.27 -2,897,617.02 -9,760.76 0.00 -9,760.75 
US TREASINFL INQUED BONDS 2.375 DUE 01-15-2026BEO 
8116104 USA TREASURY BDS 2 375% TIPS 1511/25 USD1000 -5D0,000 00 10350 517,49260 9876 -493 .78857 23 .70403 000 23,70403 
08/16/2004 1 PRICE 103 49852 NET BROKER LEHMAN BROS INC 

NEWYORK DTC 074 
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3/17/04 USA TREASURY NTS 3625% TIPS 15/1/06 USD1000 -1 .260 .000 00 13024 1,640,985 04 12526 -1 .578,292 48 62 .69256 000 62.692 56 
03119=04 1 PRICE 130 2369 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 
41IJ04 USA TREASURY NTS 3625% TIPS 15/1/08 USD1000 -1,000,000 00 12968 1,296,819 75 12799 -1,279.866 84 16,95291 000 16,95291 
04/OMOD4 1 PRICE 129 68197 NET BROKER BARCLAYS BANK 

PLC NEWYORK 
417104 USA TREASURY NTS 3625% TIPS 15/1/08 USD1000 -1 .000,000 00 12835 1,283,51888 12806 -1280,594 91 2.92397 000 2.92397 
()410712004 1 PRICE 12835188 NETBROKER BARCLAYSBANK 

PLC NEW YORK 
5/3/04 USA TREASURY NTS 3625% TIPS 15/1/08 USD1000 -100,00000 12698 126.98193 12806 -128,05949 -1,07756 000 -1 .07756 
O5lD4'2()04 ' PRICE 126 98193 NET BROKER ALEX BROWN AND 

SONS NEW YORK 
5/26104 USA TREASURY NTS 3625% TIPS 15/1/08 USD1000 -W,000 00 12777 63.88454 12806 -64,02975 -14521 000 -14521 05r2712004 1 PRICE 127 76908 NET BROKER ALEX BROWN AND 

SONS NEWYORK 
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Trade/ Trade Unit Market Translation Total 
Settle Date -SharestPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Index Linked Government Bonds 

Sales 

10=4 USA TREASURY BDS 2 375% TIPS 15/1125 USD1000 4M.000 00 10580 476,10680 9974 -448,81128 27 .29552 000 27,29552 

1WW004 I PRICE 105 80151 NET BROKER LEHMAN BROS INC 
NEW YORK DTC 074 

Totals for security: -960,000 .00 M,699.40 .942,69111.116 S0,9".56 0.00 69,"9.55 

US TREAS INFL INDEXED BO fQS 3.375 DUE ftifi-2032 AR12 DUE 04-15-32 REG 

4r28104 USA TREASURY BDS 3 375% INFL IND 15/4132USD PRICE. -980,00000 12734 1,247,973 14 11782 -1 . 154,658 06 93,31428 000 93.314 28 
05102r2OO4 1 127 34419 NET BROKER GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security: .980A00.00 1,247,973A4 4,1154,61ill 86 93,314-28 0.00 93,314.28 

US TREAS NTS DTD 01/131Z000 INFLATION INDEXED 4.25 DUE 01-15-2010 REG 
10/20/04 USA TREASURY NTS 4 25% NTS'TIPS*15/01/10USD PRICE -750 .00000 13125 984,39373 11103 -832,73606 151,65767 000 151,65T 67 
10/21/20U 1 13125249 NET BROKER BNP NEWYORK 
1 Or25104 USA TREASURY NTS 4 25% NTS'TIPS'15/01/10USD PRICE -750,00000 13228 992.08544 11103 -832.73606 159,34938 000 159,34938 
10/25QO04 1 132 27805 NET BROKER LEHMAN BROS INC NEW 

YORK DTC 074 

Totals for security: -1,500,000 .00 1,976,479.17 .1,666,47212 311,007.06 0.00 311,007.05 
US TREAS NTS INFLATION INDEX 3,626 TIPS DUE 01-15-2008 REG 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 

Index Linked Government Bonds 

Sales 
6/29104 USA TREASURY NTS 3 625% TIPS 15/1/06 USD1000 -20 .00000 12667 25,33310 12806 -25,61190 -27880 000 -27880 

OWWO04 1 PRICE 126 6655 NET BROKER BARCLAYS BANK 
PLC NEWYORK 

Totals; for security : -3,430,000.00 4,437,523.24 .4,366,455 .37 $1,067.97 0 .00 si ."7.87 

US TREAS NTS INFLATION INDC9 3.875 DUE 01-15-2009 REG 
5r51D4 USA TREASURY NTS 3 875% TIPS 15/1/09 USID PRICE -1,800,000 00 12719 2,289,366 86 12396 -2,231,252 53 58,11433 000 58,11433 

0&'DW004 ' 12718704 NETBROKER BARCLAYS BANK PLC NEW 
YORK 

511V04 USA TREASURY NTS 3 875% TIPS 15/11/09 USD PRICE -1,800,000 00 12695 2285 .14919 12462 -2,243 .170 68 41,97851 000 41,97851 
0&14/2004 1 126 95273 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
5aG104 USA TREASURY NTS 3 875% TIPS 15/1/09 USID PRICE -1,800,000 00 12765 2,297,617 02 121 53 -2 .187,471 16 110.14586 000 110,14586 
OWOr-'ON 1 127 r>4539 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
5/27/04 USA TREASURY NTS 3 875% TIPS 1511/09 USD PRICE _1,8w,000 00 12820 2,307,684 94 12671 -2.280,713 05 26,97189 000 26,97189 
05i27r2OO4 1 128 20471 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
6/1/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USID PRICE -1800.000 00 12809 2,305,571 15 12699 -2,285,875 35 19,69580 000 19,69580 
OMI/20(A 1 128 08728 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
6/8/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USID PRICE -1,800,000 00 12729 2,291 .225 33 12704 -2,286,726 40 4,49893 000 4.49093 
06108/2004 1 127 29029 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
6117/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USID PRICE 00 12738 2,292,765 43 12709 -2.287,655 35 5 .11008 000 5,11008 
06/17/20()4 1 127 37585 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
6128/04 USA TREASURY NTS 3 875% TIPS 15/1109 USD PRICE -1 .800,OW 00 12702 2.296,444 98 12706 -2,287,133 48 -68850 000 -M 50 
OW81'2004 1 127 02472 NET BROKER BARCLAYS 13ANK PLC NEW 

YORK 
7/6/04 USA TREASURY NTS 3 875% TIPS 1511/09 USID PRICE _1,8w.0w 00 12869 2,316 .425 83 12739 -2,293,066 70 23 .35913 000 23,35913 
071'07r2004 1 128 69032 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
7/19/04 USA TREASURY NTS 3 875% TIPS 1511109 USID PRICE 400,00000 12922 516,87562 12739 -509,57038 7,30524 000 7,30524 
07r-WO04 1 1292189 NETBROKER (D)CHASESECSINC 

BROKERAGE DTC 443 
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Page 29 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss. 

Fixed Income 
Index Linked Government Bonds 

Sales 

7120/G4 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -3,000,000 00 12892 3,867,669 09 12788 -3.836,256 14 31,41295 000 31 .41295 

0712112004 1 128 9223 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
7/29/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE- -3 .000.000 00 12838 3.851,536 89 12798 -3,839.288 964 12,24795 000 12 .24795 

07r2912004 1 12838456 NETBROKER BARCLAYS BANK PLC NEW 
YORK 

7/29/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -9DO .000 00 12848 1,15633000 12798 -1,151,786 68 4.54332 000 4.54332 
07/3012004 1 12848111 NETBROKER GOLDMAN SACHS &CO NW 

YK DTC 005 
8/24/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -700,00000 12982 90873841 12798 -895,63409 12 .90432 000 12.9D4 32 

Wr25"2004 1 12981977 NET BROKER BNP NEWYORK 
8/26104 USA TREASURY NTS 3 875% TIPS 1511/09 USD PRICE -3,000 .OW 00 12983 3 .894,997 50 12865 -3.859,607 89 35,38961 000 35.38961 

08/29/2004 1 129 83325 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
9/20/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -2,500,000 00 12975 3,243,664 95 12899 -3,224,652 24 19,01271 000 19.01271 
09r2012004 1 129 74659 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
9/21/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -1,790,000 00 12962 2,320.163 49 12899 -2,308,85101 11,31248 000 11,31248 
OW=OD4 1 129 61807 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
10118/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -2 .500,000 00 13018 3,254,443 18 12954 -3.238,594 55 15,84863 000 15.84863 
'0/1812004 1 13017772 NETBROKER BARCLAYS BANK PLC NEW 

YORK 
10125/04 USA TREASURY NTS 3 875% TIPS 15/1109 USD PRICE -2 .500 .000 00 13142 3,285,526 58 13038 -3.259,528 16 25.99842 000 25,99842 
'0125r2004 1 13142106 NETBROKER BARCLAYS BANK PLC NEW 

YORK 
11/17/04 USA TREASURY NTS 3 875% TIPS 1511109 USD PRICE -2 500,000 00 13068 3,267.02800 13050 -3,262.49101 4,53699 000 4,53699 
11117r2OO4 1 130 68112 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
12/3104 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -2,500,000 00 13064 3,265,919 45 13050 -3,262,597 85 332160 000 3,32160 
12103r2OO4 1 130 63677 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
i21301D4 USA TREASURY NTS 3 875% TIPS 1511/09 USD PRICE -370,ODO 00 13046 482,69486 13048 482.78957 -9471 000 -9471 
01M21'2005 1 130 45807 NET BROKER GOLDMAN SACHS & CO NW 

YK DTC 005 

Northern Trust *Generated by Northern Trust firimpedodic data on 28 Feb 05 C066i 
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Page 30 of 37 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaintLoss 

Fixed Income 
Index Linked Government Bonds 

Sales 

12r,0/04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -2,000.000 00 13049 2,609.803 90 13048 -2.609,673 37 13053 000 13053 

12r-IW2004 1 13049019 NET13ROKER BARCLAYS BANK PLC NEW 
YORK 

Totals for security: .43,860,000.00 56,697,642.66 -66.124,6U.68 473,066.07 0.00 473,066.07 

US TREAS NTS INFLATION INDEXED 3.375 DUEOI-16-2007 REG 

1/2/04 USA TREASURY NTS 3 375% TIPS '15/1/07 USD10W -9m.000 00 12626 1,136,382 33 12165 -1,094,847 35 41,53498 000 41 .53498 
01/05/2004 1 PRICE 126 2647 NET BROKER GOLDMAN SACHS & 

CO NW YK OTC 005 
2/27/04 USA TREASURY NTS 3 375% TIPS 1511107 USD1000 -400,00000 12783 511,305 51 12165 AB6,598 82 24,70669 000 24.70669 
03/01/2004 1 PRICE 127 82637 NET BROKER GOLDMAN SACHS & 

CO NW YK OTC 005 
4/27104 USA TREASURY NTS 3375% TIPS 15/1107 USD1000 -650,00000 12718 826,66521 12165 -790,72308 35,942 13 000 35,942 13 

D'V2712(XA 1 PRICE 12717926 NET BROKER . (D)SBC WARBURG 
DILLON REED & COR NY 

9/23104 USA TREASURY NTS 3 375% TIPS 15/1/07 USD1000 -100,00000 12799 127,90894 12785 -127 .85166 13728 000 13728 

09r"2004 I PRICE 12798894 NETBROKER ALEXBROWNAND 
SONS NEWYORK 

11/30/04 USA TREASURY NTS 3 375% TIPS 15/1/07 USD1000 -400,00000 12770 51080961 12785 -511,40663 -59702 000 -59702 

11 r-*2004 I PRICE 1277024 NETBROKER ALEXBROWNAND 
SONS NEW YORK 

Totals for security: -Z460,000.00 3,113,11511 .611 -3,011,4ZT." 101,724.06 0.00 101I .T24.06 

US TREAS NTS INFLATIONAINDEXED NT 3.5 DUE 01-16-2011 BEQ 
3/11104 USA TREASURY NTS 3 5% TIIN 15/1/11 USD1000 -3 .000.000 00 12391 3,717,202 23 11776 -3,532,69040 184.51183 000 184,51183 
03/12/20(34 1 PRICE 123 90674 NET BROKER BARCLAYS BANK 

PLC NEWYORK 
3/25/04 USA TREASURY NTS 3 5% TIIN 1511111 USD1000 -3,000.000 00 12473 3,741.810 57 12098 ~3.629.295 79 112,51478 000 112,51478 
03/25/2004 1 PRICE 124 72701 NET BROKER BARCLAYS BANK 

PLC NEW YORK 
4/11D4 USA TREASURY NTS 3 5% TIIN 1511111 USD1000 -3,000,0W 0() 12400 3,719,992 14 12236 -3,670,906 75 49,08539 000 49.08539 
()4WnOO4 1 PRICE 123 99973 NET BROKER BARCLAYS BANK 

PLC NEWYORK 
417/04 USA TREASURY NTS 3 5% TIIN 1511111 USD1000 -3,0w,ow 00 12187 3656,10342 12209 -3,662,553 40 -6,44998 000 -6 .44998 
04/07/2004 1 PRICE 121 87011 NET BROKER BARCLAYS BANK 

PLC NEWYORK 
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Page 32 of 37 
* Realized GainfLoss Detail 

Trade/ Trade Unit Market Translation Total 

Setife Date Shares/Par Price - Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Index Linked Government Bonds 

Sales 

3/25104 USA TREASURY NTS 2%(INF-INDX) NTS 01/14 USD PRICE -900 .00000 10585 952.61052 10382 -934,35573 18,25479 000 18,25479 

OM5/2()()4 1 105 84561 NET BROKER BARCLAYS BANK PLC NEW 
YORK 

4/15/04 USA TREASURY NTS 2%(INF-INDX) NTS 01114 USD PRICE -600 .00000 101 53 609,20959 10343 -620,60257 -11,39298 000 -11.39298 

04/16/2004 1 10153493 NET BROKER (D)CHASE SECS INC 
BROKERAGE DTC 443 

6/17/04 USA TREASURY NTS 2%(INF-INDX) NTS 01114 USD PRICE -200 .00000 10042 200,83421 10343 -206,86752 -603331 000 -6.03331 

06r2=OO4 1 1004171 NETBROKER (D)SBC WARBURG DILLON 
REED & COR NY 

711/04 USA TREASURY NTS 2%(INF-INDX) NTS 01/14 USD PRICE -60000000 10136 608.13333 10343 -62060257 -12,46924 000 -12.46924 

0710212OD4 1 10135555 NET BROKER BARCLAYS BANK PLC NEW 
YORK 

7/20(04 USA TREASURY NTS 2%(INF-INDX) NTS 01/14 USD PRICE -1 .000,000 00 10246 1,024,620 07 10310 -1,031,029 38 -6,40931 000 -6,40931 

07/21/2()04 1 102462 NET BROKER BARCLAYS BANK PLC NEW 
YORK 

7129/04 USA TREASURY NTS 2%(INF-INDX) NTS 01/14 USD PRICE -1,000,000 00 10187 1,018,684 71 10284 -1,028,39812 -9 .71341 000 -9 .71341 

07/=DC'4 1 10186847 NET BROKER BARCLAYS BANK PLC NEW 
YORK 

10/1/04 USA TREASURY NTS 2%(INF-INDX) NTS 01/14 USD PRICE. -900,00000 10438 939.41089 10284 -925,55831 13 .85258 000 13.85258 
1 =412W4 1 104 37898 NET BROKER ALEX BROWN AND SONS 

NEW YORK 

Totats for samurity : -6,200,00(LOO 5,353,503.32 -6,367,414.20 -13,910.88 0.00 -13,910.88 

Sununary of Sales for Index Linked Government Bonds .128,615,000.00 159,668,255.12 -166,866,159.86 2,692,622.95 119,472.31 2,812,095.26 

Total Index Linked Govemment Bonds -128,616,000.00 169,668,256.12 .156,866,169.86 2,692,622.95 119,472.31 2,812,095.26 

Total Fixed Incorne -138,665,686.66 169,685,626-06 -166,901,591 .39 2,664,561.36 119,472.31 2,784,033.67 
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Realized GairvLoss Detail 
Page 33 of 37 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss, 

Currency revaluation 
Currency revaluation 

Currency Revaluation 

Currency Revaluation CA 
1/31/04 000 000 -015 000 0 GO 000 -015 -015 

01/31/20134 1 

3131/04 000 000 -1,23668 000 000 000 -1,23668 -1 .23668 

03/3112004 1 

4/30104 000 000 4.16168 001) 000 000 -4.16168 4.16168 

04/3QI2004 1 

6/3004 000 000 10846 000 000 000 10846 10046 
06/30/2004 1 

7131104 000 000 5486 000 000 000 5486 5486 
07131/2004 1 

8/31/04 000 000 5418 000 000 000 5418 5418 
08131/20134 1 

9/30ID4 000 000 25970 000 000 000 25970 25970 
09r"2004 1 

10/31/04 000 000 24685 000 000 000 24685 24685 
10/31/2004 1 

11/30/04 000 000 17612 000 000 000 17612 17612 
lir,=004 1 

12/31104 000 000 -10685 000 000 000 -10685 -10685 
12/31/2DD4 1 

Totals for security : 

Currency Revaluation EUR 

M30*4 

06/30/2004 1 

7/31/()4 

07/31/2004 1 

8/31/04 

08/31/2004 1 

9WO4 

0913012OD4 1 

10/31/04 

10131/2004 1 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

0.00 -4,605.19 0.00 0 .00 -4,1114015.19 AW5.19 

000 000 -1 70482 000 000 000 -1 .70482 -1,70482 

000 000 -16914 000 000 000 -16914 -16914 

000 000 24481 000 000 000 24481 24481 

000 000 57588 000 000 000 57588 57588 

000 0 OD -9.25893 000 000 000 -9.25893 -9.25893 
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Realized Gain/Loss Detail Page U of37 

Trade/ Trade Unit Market Translation Total 
Settle Date SharestPar Price Proceeds Cost Cost Gain/Loss Gain/Loss Gai oss 

Currency revaluation 
Currency revaluation 

Currency Revaluation 
I I r30104 000 000 9,64934 0 00 0 DO 000 9 .64934 9 .64934 
1 lrJ=004 1 
12131104 000 000 45646 000 000 000 45646 45646 
12/31/2004 1 

000 000 24950033 000 -235,00000 000 14,50033 14,500 33 

*Generated bY Northem Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Totals for security : 

Cunwicy Rwaluadon SEK 

3/31/04 

03/31/20134 1 

4W04 

D4130121)(A 1 

12/31/04 

12131/2004 1 

Totals for security: 

Sumnury of Currency Revaluation for Currency revaluation 

Foreign Exchange 

Forelan exchanue CAD 

3/24104 FX DEAL TRANSACTED ON 24 MAR 2004 CAD I USD 
03*912004 1 EX RATE 1 34046 WITH J ARON - NEW YORK 
10/22/04 FX DEAL TRANSACTED ON 22 OCT 2004 CAD / USD 
11/10/2004 1 EX RATE 1 243 WITH DEUTSCHE BANK LONDON 

Totals for security, 

Forelan exchanae EUR 

6/21/134 FX DEAL TRANSACTED ON 21 JUN 2004 EUR I USD 
06wnO()4 1 EX RATE 0 827643 WITH CITIBANK N A LONDON 

(CREST 195) 
7/27/04 FX DEAL TRANSACTED ON 27 JUL 2004 EUR I USD 

EX RATE 0 823723 WITH CITIBANK N A LONDON 
(CREST 195) 

9/2ffl4 FX DEAL TRANSACTED ON 02 SEP 2004 EUR / USD 
'I'll'1012004 I EX RATE 0 8221656 WITH DEUTSCHE BANK LONDON 

0.00 -206.40 0.00 0 .00 -206AO -206AO 

000 000 4,571 52 000 000 000 4,57152 4,57152 

000 000 -4083 000 000 000 -4083 -4083 

0 DO 000 13206 000 000 000 13206 13206 

0.00 4.66US 0.00 0.00 4,662.76 4,"L75 

0.00 -148.84 0.00 0 .00 -148.84 -148.84 

000 000 131,35873 000 -129,40274 000 1 .95599 1,95599 

000 000 560,03722 000 -539.26673 000 20,77049 20,77049 

0.00 691,395.95 -668,669.47 0.00 22,726.46 22,726.48 

000 000 245,86085 000 -245.63722 000 22363 22363 

000 000 249.17465 000 -246,80620 000 2,36845 2,36845 
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Page 35 of 37 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss; 

Foreign exchange 
Foreign Exchange - Purchase 

Foreign Exchange 
10/18104 FX DEAL TRANSACTED ON 18 OCT 2004 EUR / USD 000 000 907.25958 000 -880.00000 000 27,25958 27 .25958 

11/10/2004 1 EX RATE 0 7983713 WITH MORGAN STANLEY & CO 
INTERNATIONAL 

10120/04 FX DEAL TRANSACTED ON 20 OCT 2004 EUR / USD 000 000 318,91709 000 -318,32376 000 59333 59333 

10/2512004 1 EX RATE 0 793147 WITH UNION BANK OF SWIT NEW 
YK DTC 642 

10/22/04 FX DEAL TRANSACTED ON 22 OCT 2004 EUR / USD 000 000 262.53145 000 -256,78010 000 5,75135 5,75135 

11/10/2OD4 1 EX RATE 0 791728 WITH CITIBANK N A LONDON 
(CREST 195) 

1 V22104 FX DEAL TRANSACTED ON 22 OCT 2004 EUR I USD 000 000 249.65016 000 -243,97607 000 5,67409 5,67409 

'1111012004 1 EX RATE 0 792393 WITH DEUTSCHE BANK LONDON 
10/27/04 FX DEAL TRANSACTED ON 27 OCT 20" EUR I USD 000 000 427,77977 000 -429,04055 000 -1,26108 -1 .26108 
11101r2004 1 EX RATE 0 783822 WITH CSF8 GLOBAL FOREIGN 

EXCHANGE LONDON 

Totals for security: 0.00 2,910,673.88 -2,9",W4.20 0.00 56,109.68 65,109.68 

Foralan exchanue SEK 

312V04 FX DEAL TRANSACTED ON 24 MAR 2004 SEK I USD 000 000 226,04602 coo -227 .08810 coo -1,84208 -1,84208 

()3/29/2004 1 EX RATE 7 5959 WITH DEUTSCHE BANK LONDON 
4/19/D4 FX DEAL TRANSACTED ON 19 APR 2004 SEK i USD Goo 000 89 .64952 coo -90.46877 000 -61925 -61925 
04/21/2004 1 EX RATE 7 6465 WITH UNION BANK OF SWIT NEW 

YK DTC 642 
7/27/04 FX DEAL TRANSACTED ON 27 JUL 2004 SEK / USD 000 000 92,29992 000 -91,39388 000 90604 90604 
08/10/2004 1 EX RATE 7 5691 WITH UNION BANK OF SWIT NEW 

YK DTC 642 
1OW04 FX DEAL TRANSACTED ON 22 OCT 2004 SEK / USD 000 000 98 .06421 000 -96.01974 000 2.04447 2.04447 
1111012004 1 EX RATE 7 20445 WITH UNION BANK OF SWIT NEW 

YK DTC 642 

Totals for security, 0.00 5N,259 .67 -505,770 .49 0.00 4189.118 4119.113 

Summary of Foreign Exchange for Foreign exchange 0.00 4,108,329.50 -4,030,004 .16 0.00 78,325.34 78,326.34 

Total Foreign Exchange - Purchase 0.00 4,108,180.66 A030,004 .16 0.00 78,176-50 78,176.60 
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Page 36 of 37 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Total Foreign exchange 0.00 4,108,180.66 -4,030,004 .16 0.00 78,176.50 78,176-60 

0 
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Realized GainALoss Detail V. 

Trade/ Trade Unit Market Translation Total 
Settle Date Sharea/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

ToWforCWFOO .138.6ff,U6.66 170,436,34"9 -167,U4,612.84 2,664,561M 77,171M X741.732A 

-138AK11186.56 170,436,34&49 -167,01"112.84 2,664,561.36 77,17129 2,74l."2AG 

S 
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Page I of 445 * Realized Gain/Loss Detail 

0 

Northern Trust 

Realizt- GIE Detail 
01 Jan 04 - 31 Doe 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds - cost Cost GaintLoss Gain/Loss- Gain/Loss, 

Foreign exchange 
Foreign Exchange - Sale 
Foreign Exchange 

Forelon exchange Eug 

7126/04 FX DEAL TRANSACTED ON 26 JUL 2004 USD I EUR 000 000 -14,54100 000 14,67960 000 13860 138 
07/26/2004 1 EX RATE 1.2233 WITH LEHMAN BROS NEWYORK 

0 

Totals for security. 000 -14,541.00 14,679.60 0.00 138.60 13SAO 

Summary of Foreign Exchange for Foreign exchange 0.00 -14,641.00 14,679.60 0.00 138.60 138.60 

ToWl Foreign Exchange - Sale 0.00 -14,541.00 14,679.60 0.00 138.60 138.60 

Total Foreign exchange 0.00 .14,541.00 114,679.60 0.00 138.80 138.60 

*Generated by Northern Trust fmm periodic data on 28 Feb 05 C0661 
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Page 2 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Equities 
Equity Derivatives - Options 

Expiration of Options 

OPF CALL DEC 04 1 YR PAIDCURVE 96N 12-10-20H 

12f'13104 OPF CALL DEC 04 1 YR MIDCURVE 9650 10/1212004 -500 000 000 94250 4.71250 4,712.50 000 -4,71250 

12tl3/2004 ' BROKER DERIVATIVES 

Totals for security : &00 0.00 -4,712 .50 AT12.50 0.00 A712.50 

OPF CALL NOV04CST30DIN RD8125 11-30,2004 

1212/04 OPF CALL NOV 04 CBT 30D IN RT96125 30 -1700 000 000 2584 -43920 -43920 000 -43920 
12102/2004 ' BROKER' DERIVATIVES 

'fatale for security : .117.00 0.00 -439 .20 -439.20 0.00 .439.20 

Summary of Expiration of Options for Equity Derivatwes - Options -22.00 0.00 -5,151 .70 -5,151 .70 0.00 -5,151 .70 

Sales 

OPF PUT QEC 04 1 YR MIDGURVE 96M 11240iM 

12/13/04 OPF PUT DEC 04 19650 10/12/2004 BROKER- 400 000 000 37000 1,48000 1,48000 000 1.48000 
12JI312004 - DERIVATIVES 

Totals for security : 4,00 0.00 11AW00 1,480.00 0.00 1AW.00 

Summary of Sales for Equity Derivatives - Options 4.00 0.00 IASO-00 1,480.00 0.00 1AW.00 

T6W Equity Derivatives . Options -18.00 0.00 -3,671 .TO -3,671 .70 0.00 -3,671-7* 

Total Equities 48.00 0.00 -3,871 .70 -3,671 .70 0.00 .3,671 .70 

Northern Trust *Generated by Northem Trust frorn periodic data on 28 Feb 05 C0661 

Realizi. - - GIE Detad 
01 Jan 04 - 31 Dec 04 
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Accow "bar CWFOG 

CWFON - WAM CORE PLUS 

Cwfos 

Page 4 of "S * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar_____ -Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Government Bonds 

Sales 

5/25104 USA TREASURY NTS 4% NTS 15/02J2014 USD1000 -1,i5oooo go 9450 1,086.794 92 9755 -1,121,828 36 -35,03344 000 -35,03344 

06/03/2004 PRICE- 94.5039 NET BROKER : MONTGOMERY 
SECURITIES NEW YORK 

5/25/04 USA TREASURY NTS 4% NTS 15/02/2014 USDIOW -390,00000 0,455 368,732 8`1 9755 -380,44614 -11,71333 000 -11,71333 

05/2712004 PRICE 94 54687 NET BROKER . MCDONALD CO NEW 
YORK 

5/25/04 USA TREASURY NTS 4% NTS 15/02t2014 USD1000 -1,150 .000 00 9461 1,088,06100 SIT 55 -1,`12`1,828 35 -33,76735 000 -33,76735 

06/02120()4 PRICE 94614 NET BROKER GREENWICH CAPITAL 
MKTS, GREENWICH 

6/25/04 USA TREASURY NTS 4% NTS 15/0212014 USD1000 -2,300,000 00 9462 2.176,195 32 9756 -2,243,656 71 -67,4611 39 goo -67,461 39 

0512712004 PRICE: 94.6171 8 NET BROKER. ALEX BROWN AND 
SONS NEW YORK 

6/3104 USA TREASURY NTS 4% NTS 15/02/2014 USD1000 -155,00000 9455 146,54766 9755 -151,20295 -4,65529 000 -4,W5 29 

061()7/2004 PRICE 94 54687 NET BROKER: MONTGOMERY 
SECURITIES NEW YORK 

Totals for security: -18,125~000.00 17,702,766.33 47,833=A7 .130,456 .64 0.00 .130AM" 

UMTED MATIES TREAS NTS 0TQ 00059 4% DUEDO-15-2009 REG 
61`16104 US TREAS NTS DTD 000,59 4 0% 15t06/2009 PRICE: -410,00000 10024 410,97695 9996 -409,83685 1,14010 000 1,140.10 

06/18/2004 100.23828 NET BROKER (D)CHASE SECS INC 
BROKERAGE DTC 443 

6117104 US TREAS NTS DTD 00059 4.0% 15106/2009 PRICE: -180,000 DO 10022 180,40078 9996 -179,92837 47241 000 47241 
06118/2004 100 22265 NET BROKER COUNTRYWIDE MORTGAGE - 

NEW YORK 

Totals for security : -590,000.00 591,377.73 -M,765.22 1,612.51 0.00 1,612.51 

UNITED STATES TREM NTS GTO 00064 2.75% DUE 06-jrp--2W7 REQ 

10/20/04 USA TREASURY NTS 2 75% NTS 15t08107 USD1000 -320 .01DO 00 10000 320,00000 9998 -319,93750 6250 000 6250 
10/20/2004 1 PRICE: 100.0 NET BROKER : GOLDMAN SACHS& 

CO NW YK DTC 005 

Totals for security: -320,000 .00 320,000.00 .319,937 .SD 62.50 0.00 62.50 

UMTED STATES TREAS NTS QTQ COM 3,375%RUE W15-IM REG 

1014/04 USA TREASURY NTS 3 375% NTS 15/09/09 USD10DO -90,00000 9965 89,68359 10023 -90.21094 -52735 000 -52735 
'0/05/2004 ' PRICE: 99.64843 NET BROKER: (D)CHASE SECS INC 

BROKERAGE DTC 443 

Northern Trust *Genemted by Nortfiem Trust friwn penodic date on 28 Feb 05 C0661 

Realitc- GIL Detail 
01 Jan 04 - 31 Doc 04 



Page 5 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost GainfLoss Gairdl-oss; Gain/Loss 

Fixed Income 
Government Bonds 
Sales 
I WIN USA TREASURY NTS 3 375% NTS 15/09/09 USD1000 -220 .00000 9940 218,68516 10023 -220,51562 -1,83046 000 -1X30 46 

IOIIM004 ' PRICE 9940234 NETBROKER ALEXBROWNAND 
SONS NEW YORK 

Total& for security: -310,000.00 300,368.75 -310,7211.56 Z357.81 0.00 Z357 .81 

UNITED STATES TREAS NTS DTID 00076 2,57DIDUE 11-30:N05 REG 

1219/04 UTD STATES TREAS DTD 00076 2.875% 30/11/2006 -230,00000 9993 229,83828 9986 -229,68951 148 T7 000 148 T7 

12112/2004 ' PRICE. 99 92968 NET BROKER COUNTRYWIDE 
MORTGAGE - NEW YORK 

Total* for security: -230,000.00 229,08.28 -229,WO-51 148.77 0.00 148.7T 

UMTED STATES TREAS On DTD 00077 3.5% DUE 12-15-2009 REG 

UTD STATES TREAS DTD 00077 3.5% 15/12/2009 -580.00000 9998 579,88672 9998 -579,86406 2266 000 2266 

12115/2004 1 PRICE 99 98046 NET BROKER: (D)CHASE SECS INC 
BROKERAGE DTC 443 

Totals for security : -w0,000.00 579,11186 .72 -M.864.06 22.66 0.00 22.66 

UNITEWSTATIESTREAS NTS NT4,25% DUE 0845-2014REG 

9/22/04 USA TREASURY NTS 4.25% NTS 15/08114 USD1000 -860,00000 10186 875,99063 101.32 -871,36869 4.62194 000 4,62194 

09123/201)4 ' PRICE- 101 .85937 NET BROKER- DONALDSON 

9/22/04 
LUFKIN AND JENRETTE SECS 

-4,5W,OOO 00 10202 4,621,484 75 10132 -4,589,8113 93 31,6DO 82 000 31 .6000 USA TREASURY NTS 4 25% NTS 15108/14 USD1000 
09/2312004 1 PRICE: 10201953 NETBROKER BEARSTEARNS 

NEW YORK DTC 352 
10/14/04 USA TREASURY NTS 4 25% NTS 15/08/14 USD1000 -140,00000 10168 142,35156 10136 -141,90616 44540 000 44540 
10/20/2004 PRICE 10167968 NET BROKER. MERRILL LYNCH 

INTER NEW YK DTC 161 
10114104 USA TREASURY NTS 4.25% NTS 15/08114 USD`1000 -450,00000 10173 457.76953 101.36 -466,12695 1,64258 000 1,64258 
10/1712004 PRICE: 101 72656 NET BROKER. DONALDSON 

LUFKIN AND JENRETTE SECS 

Totals for security: 411011,000-00 5,097,596.47 .6,059,M73 38,310.74 0.00 33,310 .74 

UMTED STATES TREAS NTS NT425% DUE 1145,2014gEG 

1212104 USA TREASURY NTS 4.25% NTS 15/11/14 USD1000 -20,00000 9883 19,76563 10042 -20,08438 -31876 000 -31875 
12105/2004 ! PRICE: 98.82815 NETBROKER: BARCLAYSBANK 

PLC NEW YORK 

*Genemted by Northem Trust from penodic data on 28 Feb 05 C0661 Northern Trust 

Reafizt-.. GIL Detail 
01 Jm 04 - 31 Doc 04 

Accoui nber CWIF06 

CWFDN - WAM CORE PLUS 

CVK-06 



Page 6 of 445 
* Realized Gain/Loss Detail 

Total& for security . -20,000 .00 ISIT66.63 .20,034 .38 -318.75 0.00 -3118.75 

US TREAS 13D STRIPPED PPJN PMT 11 -1 5-2027REG 

10126/04 USA TREASURY STRIP O%PRINC STRIP 15/11/27 U -1,240,000 00 3130 388,08280 3059 -379,26640 8,81640 000 8,81640 

10127/2004 PRICE 31 .297 NET BROKER- SALOMON BROS INC 
& NW YK DTC 274 

1219/04 USA TREASURY STRIP O%PRINC STRIP '15111127 U -210,00000 3142 65,97990 3057 -64,20004 1,77986 000 1,779 86 

12/12/2004 PRICE: 31419 NETBROKER SALOMONBROSINC 
& NW YK DTC 274 

Total* for security: .1,450,000 00 4KO62-70 .443,46GA4 10,596 .26 0.00 10,5W26 

US TREAS 8D STRIPPED PRIN PWr STRIP PPJNPkFT 15111r" USQ1000 11,15-INI REG 

11/17/04 USA TREASURY STRIP STRIP PRIN PMT 15/11/21 U -1,070,000 00 4224 451.97870 3559 -380,84783 71,13087 000 71,13087 

11/18/2OD4 I PRICE 42241 NET BROKER: GOLDMAN SACHS & 
CO NW YK DTC 005 

Total* for security: .1,070,000 00 451,978.70 -M,847.83 71,130 .87 0.00 71,130 .87 

US TREAS ODS &375 DUE 02-15-2031 SE0 

V7/04 USA TREASURY BDS 5 375% BDS 15/2/31 USD1000 -480.00000 10359 497,25000 103.17 -495,21865 2,03135 000 2.03135 
0110912004 PRICE 103 59375 NET BROKER: MORGAN STANLEY 

AND CO NW YK DTC 050 
1/13/04 USA TREASURY BDS 5 375% BDS 15/2/31 USD1000 -21 O,ODO 00 10597 222,53438 10428 -218,99154 3.54284 000 3,542 80 
01115/2004 PRICE: 105 96875 NET BROKER: MORGAN STANLEY 

AND CO NW YK DTC 050 
1/13104 USA TREASURY BDS 5 375% BOS 1512131 USDIOOO -430,00000 10597 455,WS 63 104.28 -448,41124 7,25439 000 7,25439 
01/15/2004 PRICE 105.96875 NETBROKER: ALEXBROWNAND 

SONS NEW YORK 
2t4/04 USA TREASURY BDS 5 375% BDS 1512131 USD1000 -1,090,0()0 00 10579 1,153,058 20 10493 -1,142,692 34 10,36586 000 10.36586 
02/06/2004 1 PRICE 106 78515 NET BROKER GOLDMAN SACHS & 

CO NW YK OTC 005 
2t5/04 USA TREASURY BDS 5 375% BDS 15rMl USD1000 -1,095,000 00 10604 1,161.170 51 10495 -1,149,168 40 12,00211 000 12,00211 

02/0912004 PRICE 106.04296 NET BROKER. CSFB NEWYORK 
OTC 355 

2/5104 USA TREASURY BDS 5 375% BDS 15/2/31 USD1000 -1,370,000 00 10614 1,454,126 56 10495 -1,437 .772 34 16 .35422 000 16,35422 
02109r2004 PRICE- 106 14062 NET BROKER : (D)CHASE SECS INC 

BROKERAGE DTC 443 

*Genmted by Northem Trust from perfodic data on 28 Feb 05 C0661 Northern Trust 
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Page 7 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Una Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gairdl-oss Gain,11-oss; 

FixedIncome 
Government Bonds 

Sales 

3/18/04 USA TREASURY BDS 5 375% BDS 1512/31 USD`1000 -180,00000 11042 198,75938 10495 -188,90439 9,w 99 000 905A 99 

0312312004 1 PRICE 110.42187 NETBROKER LEHMANBROSINC 
NEW YORK DTC 074 

3/22104 USA TREASURY BDS 5 375% BDS 1512/31 USDIOOO -30,00000 11036 33,10781 10495 -31,48407 1,62374 000 1 .62374 

0312512004 PRICE 11035936 NETBROKER LEHMANBROSINC 
NEW YORK DTC 074 

3/25104 USA TREASURY BDS 5 375% BDS 15/2/31 USDIOOO -150,00000 11048 165,72656 10495 -157,42033 8,30623 000 8,30623 

03/2912004 PRICE: 110 48437 NET BROKER- CSFB NEW YORK 
DTC 355 

5/10104 USA TREASURY BIDS 5 375% BDS 15/2131 USDIDDO -i,840,OW 00 9870 1,8`18 .137 50 ID099 -1,&-;8,215 88 -42,07838 000 -42,07838 

05/13/2004 1 PRICE 9870312 NETBROKER. ALEXBROWNAND 
SONS NEW YORK 

5/11/04 USA TREASURY BDS; 5 375% BDS 1512/31 USD1000 -1,820,DDO 00 9855 1,793,624 21 9912 -1,8D4,01713 -10,392.92 000 -10,39292 

05/1712004 ! PRICE: 98-55078 NET BROKER . (D)CHASE SECS INC 
BROKERAGE DTC 443 

5/11/04 USA TREASURY BDS 5.375% BDS 15/2/31 USD1000 -1,360,000 00 9858 1,330,804 69 99 .12 -1,338,144 57 -7,33988 000 -7,33988 
05113/2004 1 PRICE- 98 57812 NET BROKER: BEAR STEARNS NEW 

YORK DTC 352 
6114104 USA TREASURY BDS 5 375% BDS 15/2/31 USD1000 -30,00000 9836 29,50781 9912 -29,73655 -22874 000 -22674 
06117/2004 PRICE: 98.35936 NET BROKER . GOLDMAN SACHS & 

CO, NW YK DTC 005 
6/22/04 USA TREASURY BDS 5.375% BDS 15/2/31 USD1000 -10,00000 9986 9,98594 9912 -9,912 '18 7376 000 7376 

0612512004 PRICE 99.8594 NET BROKER . GOLDMAN SACHS & 
CO NW YK DTC 005 

6/25/04 USA TREASURY BDS 5 375% BDS 15/2/31 USD1000 -10,00000 10038 10,03750 9912 -9,91218 12532 000 12532 
06/30/2004 PRICE- 100 375 NET BROKER. CSFB NEW YORK 

DTC 355 
6/28/04 USA TREASURY BDS 5 375% BDS 15/2/31 USD1000 -10,00000 9998 9,99844 9912 -9,91218 8626 000 8626 
0710112004 PRICE: 999844 NET BROKER : (D)SBC WARBURG 

DILLON REED & COR NY 
6129t04 USA TREASURY BDS 5 375% BDS 15/2/31 USD1000 -30,00000 9949 29,84648 9912 -29,73655 1D993 000 10993 
07/0212004 PRICE. 99.48826 NET BROKER . MONTGOMERY 

SECURITIES NEW YORK 

Totals for security: .10,135,000.00 10,371,341 .60 40,350,650 .52 11,691 .06 0.00 111M .06 

US TREAS BQS 7.51111512016 1.1301000 7.5 DUE 1J .15,20JI; REG 

Northern Trust 

Realiu... GIL DetaU 
01 Jan 04 - 31 Doc 04 
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Page 8 of "S 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
settle Date ShareslPar Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 

Government Bonds 
Sales 
3125104 USA TREASURY BDS 7 5% BDS 15111/2016 USD1000 -170.00000 13311 226,28594 12975 -220,58180 5,70414 000 5,70414 

O-w9/2004 ' PRICE : 13310937 NET BROKER: CSFB NEWYORK 
DTC 355 

Totals for security'. 4701000.00 226,28&94 =,W1.80 5,70-L14 0.00 S.M4.14 

US TREAS SOS 8 111111 51MJ USDIDW 8 DUE 11 1-1 5-2021104,U-1 999 REG 

10/13tG4 USA TREASURY BDS 8% BDS 15111/2021 USD1000 4W.000 00 13789 551,546 88 13730 -549. M 70 2,36318 000 2,363 .18 

10/14/2004 1 PRICE- 137 88672 NET BROKER : ALEXBROWN AND 
SONS NEW YORK 

10114/04 USA TREASURY BDS 89/6 BDS 1511112021 USD1000 .270,00000 13B 27 373,31719 13730 -370,69900 2,61819 000 2,618.19 
10/17/2004 1 PRICE- 138 26562 NET BROKER . ALEX BROWN AND 

SONS NEW YORK 

Totals for security : -670,000.00 924,864.07 -019,982.70 4,981.37 0.00 4,981.37 

91 Q 11116/1998 6.25 DUE 11-IS-2028 REG 

12115/04 USA TREASURY BDS 5 25% BDS 15/11/28 USD1000 -50,00000 10643 53,21680 9964 49,82227 3,39453 000 3,39453 
12/15/2004 ' PRICE- 106 4336 NET BROKER: ALEX BROWN AND 

SONS NEW YORK 

Totals for security: -50,000.00 53,21&80 49,822.27 3,394.53 0.00 3,3".53 

USTRWIII)SIXTD02115120006.261DUE 06-115,n3OREG 
2/3tO4 USA TREASURY BDS 6.25% BDS 15/5/2030 USD1000 -430,00000 11725 504.19180 11468 -493,14120 11,05060 000 11,05060 
02/03/2004 1 PRICE : 117.2539 NET BROKER: BEAR STEARNS NEW 

YORK DTC 352 
6/3/04 USA TREASURY BDS 6 25% BDS 151512030 USDIOOO -20,00000 11041 22,OBi .25 iD964 -21,92841 15284 000 15284 
W07/2004 PRICE- 110.40625 NET BROKER. ALEX BROWN AND 

SONS NEW YORK 
614104 USA TREASURY BDS 6.25% BDS 15/5/2030 USD1000 -100.00000 11048 110.47656 10964 -109,64205 834 51 000 83451 

0610812004 PRICE- 110.47656 NET BROKER. ALEX BROWN AND 
SONS NEW YORK 

7/15104 USA TREASURY BDS 6.25% BDS 15/512030 USDI000 -320,00000 11336 362,75000 10964 -350,85457 1 1,&q5 43 000 11,89643 
07116/2004 PRICE : 1 13 35937 NET BROKER: GOLDMAN SACHS& 

CO NW YK DTC 005 

Totals for security: -11170,000.00 999,4N.61 -975.5111823 23,933.38 0.00 23 .933.38 

US TREAS BQS USE111000 5,25DUE 02,15,2029 REG 

*Generated by Northem Thist from periodic data on 28 Feb 05 C0661 Northern Trust 

Reafia.- GIL DetaU 
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Page 9 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharealPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Government Bonds 
Sales 

7/16/04 USA TREASURY BDS 5 25% BDS 1512/2029 USD1000 -90,00000 10052 90,46758 9622 -86,59397 3.87361 000 3,87361 

07120=04 PRICE. 100-51953 NET BROKER. (D)CHASE SECS INC 
BROKERAGE DTC 443 

7/23/04 USA TREASURY BDS 5.25% BDS 15/212029 USD1000 -350,00000 99 T7 349.17969 9622 -336,75431 12,42538 000 12.42538 

0712712004 PRICE 99 76562 NET BROKER . BARCLAYS BANK 
PLC NEW YORK 

9/14/04 USA TREASURY BDS 5.25% BDS 15/212029 USD1000 -910,00000 10323 939,38196 97 .36 -885,95173 53.43023 000 53,43023 

09/16/2004 1 PRICE- 103 22878 NET 13ROKER (D)CHASE SECS INC 
BROKERAGE DTC 443 

1016/04 USA TREASURY BDS 5 25% BDS 1512/2029 USD1000 -250,00000 10323 258,07617 105.40 -263,49609 -5,41992 000 -5,41992 

10107/2004 1 PRICE 103.23046 NET BROKER- DONALDSON 
LUFKIN AND JENRETTE SECS 

11119104 USA TREASURY BDS 5 25% BDS 151212029 USDiOOO -430,00000 10459 449,75313 10518 -452,26980 -2,51667 000 -2,51667 

11/22/2004 ' PRICE: 104.59375 NETBROKER. DONALDSON 
LUFKIN AND JENRETTE SECS 

12/9/04 USA TREASURY BDS 5.25% BDS 151212029 US01000 -21 O,ODO 00 10550 221,55820 10375 -217,878 80 3,67940 000 3,679.40 
12112/2004 1 PRICE- 105.5039 NET BROKER: BARCLAYS BANK 

PLC NEW YORK 

Totals for security- -2.240,000.00 2,309AI&TS -XMS".70 65,472.03 0.00 K472.03 

USTREMINITSOTSIM03M2.6251DUC 03-1&2009REG 

9/23/04 USA TREASURY NTS 2.625% NTS 15/03/09 USD1000 -1,590,000 00 97 T7 1,554,597 66 9967 -1,584,832 50 .30,23484 000 -30,23484 
09/27/2004 ' PRICE: 97 77343 NET BROKER: COUNTRYWIDE 

MORTGAGE - NEW YORK 

Totals for security: .1.590,000.00 1,5K597.66 -1,554,&U.50 .30,234.84 0.00 -30,234.84 

US TREAS NTS 1`125 DUE '19-15-2008 REG 

3/15/04 USA TREASURY NTS 3.125% NTS 15110/08 USDiOOO -1 .240 .000 00 10225 1,267,882 64 9982 -1,237,706 40 30,17624 000 30,17624 
03/17/2004 ' PRICE: 102.2486 NET BROKER . GREENWICH 

CAPITAL MKTS, GREENWICH 

Totals for security- .1,240,000.00 1,267,UL64 -i=,706AO 30,176 .24 0.00 30,176 .24 

US TREAS NTS 3,375 NTS 1511grAO9 US01000 3,375 pUE jojaam gErm 

10/12/04 USA TREASURY NTS 3 375% NTS 15110/2009 USD PRICE: -1,950,000 00 10007 1,951,37110 9939 -1,938,037 31 13,33379 000 13,33379 
1011712004 ' 100 07031 NET BROKER: LEHMAN BROS INC NEW 

YORK DTC 074 
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Totals for security: .150,000.00 149,349.01 .149,636.50 -286.89 0.00 .286.89 

US TREAS NTS QTQ 09-15-2M REG 
9117/04 USA TREASURY NTS 3 125% TSY NTS 15/9/08 USO -190,()00 00 10018 190,34141 9931 -188,68583 1,65558 000 1,65558 
09/20/2004 1 PRICE 100.17968 NET BROKER . (D)CHASESECS INC 

BROKERAGE DTC 443 

Totals for security : -iq0,080.00 190,341AI 488,685.83 1,655.58 0.00 1,655.w 

US TREAS NTS QTQ 00039 3.375 DUE 11-115,200REG 
3115104 USA TREASURY NTS 3 375% NTS 15/11/08 USDIOOO -1,360,000 00 10325 1,404,229 92 9981 -1,357,443 43 46,70649 000 46,78649 

PRICE: 103.2522 NET BROKER : GREENWICH 
CAPITAL MKTS, GREENWICH 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Prooeeds cost Cost Gain/Loss Gain/Loss Gain/Low 

Fixed Income 
Government Bonds 
Sales 

10114104 USA TREASURY NTS 3 375% NTS 15/1012009 USD PRICE- -2,610,000 00 '100 50 2,622,948 05 9939 -2,593,988 39 28,95966 000 28 .95966 

10117/2004 100 49609 NET BROKER: (D)CHASE SECS INC 
BROKERAGE DTC 443 

10/26/04 USA TREASURY NTS 3 375% NTS 1511012009 USD PRICE: -690 .00000 10065 6N,50117 9939 -W5,767 05 8,73412 000 8,73412 
10/27/2004 100.65234 NET BROKER. BARCLAYS BANK PLC NEW 

YORK 
1111104 USA TREASURY NTS 3.375% NTS i5/10120W USD PRICE -1,360,0W 00 i0o 30 1,364,143 713 9942 -1,352.137 80 12,00596 000 12,00596 

11102/2004 100.30468 NET BROKER- (D)CHASE SECS INC 
BROKERAGE DTC 443 

Totals for security,. 411,10.800 .00 61mil"Cle 4569,930 .56 63,033.53 0.00 63,033.53 

US TRLM NTS BID 2,625 DUE 11-15-2006 REG 

1/15/04 USA TREASURY NTS 2.625% NTS 15/11/06 USD1000 -370,00000 10153 375,66563 10019 -370,69097 4,97466 000 4,97466 
Gi/1612004 PRICE 10153125 NET BROKER : GOLDMAN SACHS & 

CO NW YK DTC 005 
411104 USA TREASURY NTS 2.625% NTS 15/11/06 USD1000 -2,550.000 00 10182 2,596,417 98 10019 -2,554,818 99 41,59899 000 41,59899 
0410212004 PRICE 101 .82031 NET BROKER : ALEX BROWN AND 

SONS NEW YORK 

Totals for security: -2,920,000 .00 2,972,083.61 -4925,9119.96 46,5MA5 0.00 46,673.65 

US TREAS NTS QTQ 00013 3 DUE 11-15,2007 BF.Q 

1MO4 USA TREASURY NTS 3% NTS 15/11/07 USD1 000 PRICE: -150,00000 9957 149,34961 9976 -149,63650 -28689 000 -28689 
12106=04 ' 99 5664 NET BROKER LEHMAN BROS INC NEW YORK 

DTC 074 
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Total* for security : .11,305.WO .00 111,"15,11`13.93 -1111 .2116,487 .14 248,62&79 0.00 248,626.79 

US TREAS NTS DTQ 00047 2 .25 DUE 02-16-2007 REG 

2112t04 US TREAS NTS DTD 00047 2.25% 15102/2007 PRICE . -230.00000 10005 230 .10781 99 TT -229,47100 63681 000 63681 
02/17/2004 100 04687 NET BROKER. GOLDMAN SACHS & CO NW 

YK DTC 005 
8110/04 USA TREASURY NTS 2 25% T-NTS 15/2/07 USD1000 -200,00000 9904 198,07813 9983 .199,65403 -1,57590 000 -1,57690 

08112=04 PRICE : 99-03906 NETBROKER: COUNTRYWIDE 
MORTGAGE - NEW YORK 

919104 USA TREASURY NTS 2.25% T-NTS 1512/07 USD1000 -450,00000 9914 446,15039 9983 -449 .22156 -3,07117 000 -3,07117 
0911212004 PRICE : 99.14453 NET BROKER- SALOMON BROS INC 

& NW YK DTC 274 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Galn/Loss Garn/Loss Gain/Loss 

FixedIncome 
Government Bonds 
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Total& for security: -1,360,000.00 11,4KM.92 .1,357,"3A3 46,786A9 0 .00 46,71116 .49 

US TREAS NTS QTD 00lX0 4,25 DUE 11 .15-2013 REG 

1/21/04 USA TREASURY NTS 4 25% NTS 15111113 USD1000 -1,050,000 00 10169 1,067,718 75 9903 -1,039,832 38 27,886 37 000 27,88637 

01/23/2004 1 PRICE 1016875 NET BROKER . (D)SBC WARBURG 

DILLON REED & COR NY 
1129104 USA TREASURY NTS 4.25% NTS 15/11/13 USD1000 -1,230,000 00 10019 1,232,306 25 9921 -1,220,326 17 11,98008 000 11,98008 

01/30/2004 ' PRICE. 100.1875 NET BROKER- GOLDMAN SACHS& 

CO NW YK DTC 005 
2/12104 USA TREASURY NTS4.25% NTS 15/11/13 USD1000 -r75,000 00 10170 788,13868 9950 -771,10402 17,03466 000 17,03466 

0211812004 1 PRICE- 101 .69531 NET BROKER . COUNTRYWIDE 
MORTGAGE - NEW YORK 

2/12/04 USA TREASURY NTS 4 25% NTS 15/11/13 USD1000 -3,950,000 00 10178 4,020,359 38 99 .50 -3,930,143 07 90,21631 000 90,21631 
02/17/2004 PRICE: 10178125 NET BROKER- CSFB NEW YORK 

DTC 355 
2/12/04 USA TREASURY NTS 4 25% NTS 15/11/13 USD1000 -1,590,ODO 00 10171 1,617,257 37 9950 -i .sa2,006 96 35,25041 000 35,25041 
02118/2004 PRICE 101 .7143 NET BROKER . GREENWICH 

CAPITAL MKTS, GREENWICH 
2112/04 USA TREASURY NTS 4.25% NTS 15/11/13 USD1000 -1,950,000 00 10155 1 .980,283 50 9950 -1,940,197 21 40,08629 000 40,08629 

02118/2004 PRICE- 101553 NET BROKER : ALEX BROWN AND 

SONS NEW YORK 
8/11/04 USA TREASURY NTS 4 25% NTS 15111/13 USD1000 -760,00000 9988 759,05000 9643 -732,87 33 26,17267 000 26,17267 
08/1312004 1 PRICE: 99 .875 NETBROKER CSFBNEWYORK 

DTC 355 
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CWFDN - WAM CORE PLUS 

CwF96 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Bonds 
Sales 

Totals for security : 480,W0.80 874,33L33 -878,346.59 A01028 0.00 .4,010 .26 

Y=EAS NTS QTQ 00050 1,625 DUE 02-28,200ORM 

3/31/04 USA TREASURY NTS 1625% NTS 28/02/06 USD1000 -500,00000 10013 500,62500 9990 -499,51000 1,11500 000 1,11500 

04101r2004 PRICE- 100 .125 NETBROKER: (D)CHASESECSINC 

BROKERAGE DTC 443 

4/1/04 USA TREASURY NTS 1625% NTS 28)02/06 USD1000 -2,930,000 00 10005 2,931,60236 9990 -2,927,128 60 4,47376 000 4,47376 

04/02/2004 PRICE : 100 .05468 NET BROKER: ALEX BROWN AND 

SONS NEW YORK 

Totals for security : -3,430,000 .00 3,43Z227.36 .3,426,GU.60 5,566.76 0.00 5,586.76 

US TREAS 14TS DTQ 00053 3,125 DUE 04-15,20DO REG 

515/04 USA TREASURY NTS 3 125% 15104/09 USD1000 -960,00000 9769 937,85884 9962 -956,31909 -18,46025 000 -18,46025 

05/07/20()4 ' PRICE . 97 69362 NET BROKER : (D)CHASE SECS INC 

BROKERAGE DTC 443 

5/18104 USA TREASURY NTS 3.125% 15104/09 USD1000 -580,00000 96 T7 561,26594 9962 -577,T76 I 1 -16,49017 000 -16,49017 

05/2012004 1 PRICE 96 77343 NET BROKER : GOLDMAN SACHS & 

CO NW YK DTC 005 

Totals for security: -1,540,000.00 1,499,144.78 .1,534,095 .20 -K950.42 0.00 -34~MA2 

US TREAS hrrS DTD 00056 &875 DUE 05-15,2M gEG 

6/1/04 USA TREASURY NTS3.625% 15105/2009 USD1000 -1,400,000 DO I DO 07 1,401,039 07 10052 -1,407,313 30 -6,274.23 000 -6,27423 

06/03/2004 1 PRICE 100 07421 NET BROKER BEAR STEARNS 

NEW YORK DTC 352 

9/22/04 USA TREASURY NTS3 625% 15/05/2009 USD1000 -130,00000 10292 133.80120 10052 -130,67909 3,12211 000 3,12211 

09/23/2004 1 PRICE 102.924 NET BROKER. GREENWICH CAPITAL 

MKTS, GREENWICH 

9/22J04 USA TREASURY NTS3 625% 15/05/2009 USDIOOO -150,000 DO 10292 154,38600 10052 -150,78357 3,60243 0 DO 3 .60243 

09/23/2004 1 PRICE 102924 NET BROKER' GREENWICH CAPITAL 

MKTS, GREENWICH 

Totals for security: -1,600,000.00 11,611119,Z26 .27 .1,611111,775.96 450.31 0.00 450.31 

US TREAS NTS QTQ 00060 2.75 DUE 00-30-2000 REG 

8/10104 USA TREASURY NTS 2 75% NTS 30/06/06 USD1000 -220,01DO 00 10066 221,45234 10003 -220,05551 1,39683 0 GO 1,39683 
08113/2004 ' PRICE 100 66015 NET BROKER: BARCLAYS BANK 

PLC NEW YORK 

Northern Trust *Generated by Northern Tnist from penodic data on 28 Feb 05 C0661 



US TREAS NTS QTQ 02115(2004 3 DUE 02. 

3110/04 US TREAS NTS DTD, 00048 3.0% 15/0212009 PRICE. -1,020,000 00 10154 1,035,718 20 9960 -1,015,963 99 19,75421 000 19,75421 
03/12/2004 1 101541 NET BROKER : ALEXBROWN AND SONS NEW 

YORK 

3/15104 US TREAS NTS DTD 00048 3 0% 15102/2009 PRICE : -1,340,000 00 10142 1,359,05313 9960 -1,334,697 79 24,3M 34 000 24,35534 
03/1712004 1 101 .42187 NET BROKER- CSFB NEW YORK DTC 355 
3115104 US TREAS NTS DTD 00048 3 0% 15102/2009 PRICE : -40,00000 10145 40,58125 9960 -39,84172 73953 000 73953 
03117/2004 ' 101 45312 NET BROKER' MORGAN STANLEY AND CO 

NW YK DTC 050 

Totals for security: -2,400,000 .00 2AA352.58 -2,390,503.50 44,649 .08 0.00 44,849.111w 
US TREAS NTS QTQ 05-15,2014 REG 

5125/04 USA TREASURY NTS 4 75% NTS 15/05/14 USD1000 -150,00000 10025 150,375 00 10020 -150,30469 7031 ON 7031 
06/2612004 PRICE: 100 .25 NET BROKER : GOLDMAN SACHS& 

CO, NW YK DTC 005 
7/14/04 USA TREASURY NTS 4 75% NTS 15/05/14 USD1000 -140,00000 10216 143,01875 10233 -143 .26386 -24511 000 -24511 
07/15/2G04 PRICE 102.15625 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 
9/15/04 USA TREASURY NTS 4 75% NTS 15tO5/14 USD1000 -720 .00000 10497 755,T75 00 10235 -736,94441 18,83059 000 18,83059 
09116/2004 1 PRICE 104 96875 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 

Totals for security: -1,010,000.00 1,049,1611.75 -1,030,512.96 18,6w.79 0.00 18,655.79 
US TREAS NTS DTD : 00.1&2006 RE 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Prooeeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Government Bonds 

Sales 

8/11/04 USA TREASURY NTS 2 75% NTS 30/06/06 USD1000 -120,00000 10047 120,56719 10003 -120,03028 53691 000 53691 
08/16,2004 1 PRICE- 10047265 NETBROKER. GOLDMANSACHS& 

CO NW YK DTC 005 0 
Totals for security: -M,000 .00 342,019.53 -340,085.79 1,933 .74 0 .00 1,933.74 

USTREAS NTS QT0 01-15-20043.25 DUE 01-15-2009REG 
2t5/04 USA TREASURY NTS 3 25% NTS 15/01/09 USD1000 -930,00000 10052 934,81182 10045 -934,14141 67041 000 67041 
02109/2004 ' PRICE 100 5174 NET BROKER ALEX BROWN AND 

SONS NEW YORK 
Totals for security: -930,000.00 9WI1.82 41U,141 .41 670AI 0.00 670AI 



Trade/ Trade Unit Market Translation Total 
Settle Date SharestPar Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Government Bonds 

Sales 

1/29/04 USA TREASURY NTS 2 375% NTS 15/08/06 USD1000 -10,00000 10041 10,04063 9959 -9,95937 8126 000 8126 
02/02/2004 ' PRICE 100.4063 NET BROKER . (D)CHASE SECS INC 

BROKERAGE DTC 443 0 

Total* for security : 40,000 .00 10,040.63 -0,959 .37 81 .26 0.00 81 .26 

US TREAS NTS QTQ 8/15M4 3.5 DUE 08-15-2009 REG 
8/12/04 USA TREASURY NTS 3.5% NTS 15/08/09 USD1000 -130,00000 10004 130,04570 9991 -129,88170 16400 000 16400 
08/1612004 PRICE 100.03515 NET BROKER : (D)CHASE SECS INC 

BROKERAGE DTC 443 
ati2/04 USA TREASURY NTS 3 5% NTS 15/08109 USD1000 -130,000 DO 10014 130,17773 9991 -129,88170 29603 000 29603 
08116/2004 PRICE. 100.13671 NET BROKER : (D)CHASESECS INC 

BROKERAGE DTC 443 
8/12104 USA TREASURY NTS 3.5% NTS 15/08/09 USD1000 -140,00000 10002 140,02188 9991 -139,87260 14928 000 14928 
08/16/2004 PRICE: 10001562 NETBROKER GOLDMANSACHS& 

CO NW YK DTC 005 
8120/04 USA TREASURY NTS 3 5% NTS 15108/09 USD1000 -300,00000 10053 301.59376 10006 -300,16807 1,42568 000 1,42568 
08/23/2004 1 PRICE 100 53125 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 
9/17/04 USA TREASURY NTS 3.5% NTS 15/08/09 USD1000 -100,ODO 00 10083 100,83203 10008 -100,07646 75557 000 75557 
0912012004 PRICE: 100.83203 NET BROKER COUNTRYWIDE 

MORTGAGE - NEW YORK 
10/26/04 USA TREASURY NTS 3 5% NTS 15/08/09 USD1000 -30,00000 10115 30,34570 10006 -30,01887 32683 000 32683 
1012712004 PRICE: 101 15233 NET BROKER . GREENWICH 

CAPITAL MKTS, GREENWICH 

Total* for security ; 4w,000 .00 833.010 .79 4129,999,60 3,117.39 0.00 3,117.39 
US TREAS NTS NT 3,625 DUE 07.1&2009 REG 
7/16/04 US TREAS NTS DTD 000613.75% 15/07/2009 PRICE: -300,00000 10023 300,69141 9983 -299,48400 1,20741 000 1 .20741 
07/20/2004 100 23047 NET BROKER : BARCLAYS BANK PLC NEW 

YORK 
8/18104 USA TREASURY NTS 3 625% NTS 15/07/09 USD1000 -120,00000 10130 121,56094 9983 -119,79284 1,76810 000 1,76810 
()8/2012004 PRICE: 10130078 NET BROKER- COUNTRYWIDE 

MORTGAGE - NEW YORK 
917104 USA TREASURY NTS 3 625% NTS 15/07/09 USD1000 -90,00000 10065 90,58359 9983 -89,94463 73896 000 73896 
09108/20()4 PRICE: 100 648-43 NET BROKER. COUNTRYWIDE 

MORTGAGE - NEW YORK 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Bonds 
Sales 

9/17/04 USA TREASURY NTS 3.625% NTS 15/07/09 USD1000 -240,00000 10146 243,49687 9983 -239,58569 3,911.18 000 3.91118 

09/20/2004 1 PRICE. 101.45702 NET BROKER. (D)CHASE SECS INC 
BROKERAGE DTC 443 0 

12115/04 USA TREASURY NTS 3.625% NTS 15/07109 USD1000 -670,00000 10069 674,60625 10100 -676,72659 -2,12034 000 -2,12034 

12J1612004 I PRICE: 100.6875 NETBROKER. GREENWICH 
CAPITAL MKTS, GREENWICH 

Total* for security: -1An,000 .00 1,430,939.06 -1,425A33.75 5,505.31 0.00 5,505.31 

Surnmary of Sales for Government Bonds -SZ645,000.00 81,806,111 .82 -81,253,962.46 552,149.36 0.00 552,149.36 

Total Government Bonds -54,345,553.00 81,860,059.75 -81,300,465.20 559,594-55 0.00 559,594.55 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Government Agencies 
Sales 

HYDRO QUE 7.5 DEB DUE 04-01-201 

4/22/04 HYDRO QUEBEC 7 5% GOVT 01 .04.2016 PRICE: -20.00000 12149 24,29700 12194 -24,38780 -9080 000 -90 
04127/2004 121485 NETBROKER GOLDMAN SACHS &CONWYK 

DTC 005 
7/2/04 HYDRO QUEBEC 7.5% GOVT 01 .04.2016 PRICE: -25,00000 11979 29,94800 12194 -30,48475 -53675 000 -53675 
07/07/2004 119792 NET BROKER GOLDMAN SACHS & CO NW YK 

DTC 005 
9/15/04 HYDRO QUEBEC 7 5% GOVT 01 04.2016 PRICE: -75,00000 12325 92,43975 12194 -91 .45425 95550 000 98550 

09/19/2004 123 253 NET BROKER : GOLDMAN SACHS & CO NW YK 
DTC 005 

9/17/04 HYDRO QUEBEC 7.5% GOVT 01 .04 2016 PRICE- -75,00000 12375 92,80950 12194 -91 .45425 1,36525 000 1,35525 
09/2112004 1 123 746 NET BROKER : GOLDMAN SACHS & CO NW YK 

DTC 005 
Totals for security: -195,000.00 239,4"25 -237,781 .05 1,713 .20 0 .00 1,713 .20 

FAA.& 10-35 DES DUE 12-10-M 

7/20/04 FNMA 10.35% NOTES 10 12.2015 PRICE: 145.592 -80,00000 14559 116,47360 15888 -127,10640 -10,63280 000 -10,63280 
07/22/2004 ' NET BROKER- SALOMON BROS INC & NW YK DTC; 274 

Totals for security : -80,000.00 116,473.60 -127,106 .40 -10,632.80 0.00 .10,63LBO Ago" 

FHLB 2,625 02-16-2007 REG 
w 2112/04 FED HOME LN BKS 2 625% 16102/2007 PRICE. -300,00000 9998 299,92800 9995 -299.83800 9000 000 9000 

02/17/2004 ' 99.976 NET BROKER GOLDMAN SACHS & CO NW YK 
DTC 005 

Totals for **cunty* -M.DDO .00 299,928.00 -q99,8w .00 90.00 0.00 90.00 

FHLB BD 1,875 06-15,2006 

2119/04 FED HOME LOAN BK 1875% DEB 15106/06 USD1000 -170,00000 9947 169,10580 9944 -169,04120 6460 000 6460 
02'20/2004 PRICE- 99.474 NET BROKER: ALEX BROWN AND 

SONS NEW YORK 
2/19/04 FED HOME LOAN BK 1875% DEB 15/06/06 USD1000 -60,00000 99.49 59,69100 9944 -59 .66160 2940 000 2940 
02/20/2004 PRICE : 99.485 NET BROKER: JP MORGAN 

SECURITIES NW YK DTC 60 
7/20/04 FED HOME LOAN BK 1875% DEB 15/06106 USD1000 -290.00000 9837 285,27617 9944 -288,364 40 -3,08823 000 -3,08823 
0712212C)04 PRICE : 98 .37109 NET BROKER . GOLDMAN SACHS & 

CO NW YK DTC 005 

Northern Trust *Genwated by Northem Trust ftm periodic data on 28 Feb 05 C0661 
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FHLMC DEB 5 07-15,201 
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01 Jan 04 - 31 Dec 04 

Accou, A*W CwF:86 

CWFDN - WAM CORE PLUS 

CWF06 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Agencies 

Sales 

Totals for securtty: .520,000 .00 514,072.97 -517,067.20 -Z9064,23 0.00 -2,994.23_ 

FNLB RD 3.75 08-18,2009 

8120/04 FED HOME LN BKS TRANCHE # 3.75% 18/08/2009 -300,00000 9987 299,59660 9990 -299,691 00 -9450 000 -9450 

08/25/2004 1 PRICE 99-8655 NET BROKER- GOLDMAN SACHS & 

CO NW YK DTC 005 

Table for securitr -W0,000 .00 299,0&50 .299,691-00 4W50 0.00 -94-50 

FHLB BID 4.5 09-16-2013 

5125/04 FED HOME LOAN BK 4 5% BDS 16/09/13 USD1000 -580,00000 9458 548,55240 9941 -576,54900 -27,99660 000 -27,99660 

05/2712004 PRICE : 94 .578 NET BROKER (D)CHASE SECS INC 

BROKERAGE DTC 443 
9115104 FED HOME LOAN BK 4 5% BDS 16/09/13 USD1000 -90,00000 9982 89,83530 9941 -89,46450 37080 000 37080 

09/1612004 PRICE: 99 .817 NETBROKER : ALEXBROWNAND 

SONS NEW YORK 

Totals for security: -670,000 .00 638,367 .70 -666,013.50 -27,62&80 0.00 -27,62&60 

FHLB PREASSiGN 0=7 3.625 11-14-2M 

2/27/04 FED HOME LN BKS PREASSIGN 00507 3 625% 14/11/2008 -110,00000 10133 111,46300 9999 -109,99340 1,46960 000 1,469 W 

03105/2004 ' PRICE- 101 .33 NET BROKER : SALOMON BROS INC 
& NW YK DTC 274 

Totals for security: .110,000 .00 111,463 .00 409,993AD 1,469.60 0.00 1 .40.66-

FHL6 TRANCHE # TR 00130 5.25 06-18-2014 

5/25/04 FED HOME LN BKS TRANCHE # 5.25% 1810612014 -150,00000 9936 149,04540 9939 -1,19,091 00 -4560 000 -4560 
05/27/2004 PRICE' 99 3636 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 
7/12104 FED HOME LOAN BK 5 25% MTG 18/6/14 USD '467' PRICE : -340,00000 10193 346,55180 9939 -337,93960 8,61220 000 8,61220 
07/14/20(14 101927 NET BROKER. (D)CHASE SECS INC 

BROKERAGE DTC 443 
7/12/04 FED HOME LOAN BK 5.25% MTG 1&6/14 USD '467'PRICE : -340,00000 10194 346,59200 9939 -337,93960 8,65240 000 8,65240 
07/1412004 10193882 NET BROKER- (D)CHASE SECS INC 

BROKERAGE DTC 443 

Totals for security. -830 .000.00 842,189.20 424,970-20 17,219 .00 0.00 17,2119 .00 



Accout nber CWFO6 

CWFDN - VIAM CORE PLUS 

CWF06 

Page 18 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Government Agencies 
Sales 
7/14/04 FHLMC DEB DTD 07/16/2004 5.0% 15107/2014 PRICE- -150,00000 9960 149,40555 99 .68 -149,52150 -11595 000 -11595 
0711612004 1 99 6037 NET BROKER: GOLDMAN SACHS & CO NW YK 

DTC 005 is 

Totals for security: .1150,011110.00 149,40&55 .149,52150 -115.95 0.00 -115 .95 

FHLMC FHLMC AGY NT 3,375 0&15-2009 

7/20/04 FED HOME LOAN MTG 3 375% NTS 15104/09 USD1000 -110,000 DO 9726 106,98622 9959 -109,54570 -2,55948 000 -2,55948 
07122/2004 1 PRICE 97 2602 NET BROKER: (D)CHASE SECS INC 

BROKERAGE DTC 443 

Totals for security 410,090.00 1106.966.22 409,545.70 -2,559 .48 0.00 -2,559 .48 

FHLMC TRANCHE # TR 00420 5 01,30,2014101-30-2007 

1/29/04 FHLMC TRANCHE # 5 0% 30/01/2014 PRICE- 99.377 -650,00000 9938 645,95050 9935 -645,801 DO 14950 000 14950 
01/3012004 1 NET BROKER : GOLDMAN SACHS & CO NW YK DTC; 005 

Totals for secunty: -650,00000 645~950.50 .645,801 .00 149.50 0.00 149.50 

FNMA SQ 3.125 12-15,2007 

10/20/04 FNMA PREASSIGN 3 125% 15/12/2007 PRICE 100.007 -290,00000 10001 290,02030 9999 -289,97390 4640 000 4640 
10/2212004 ' NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for secunty : -M,000 .00 290,020.30 -289,97390 46AO 0.00 46AO 

FNMA PREASSIGN 00318 2,525 01-19-2007101-19-2005 
1/15/04 FNMA PREASSIGN 00318 2.625% 19/01/2007 PRICE: -490,000 GO 9979 488,97100 9983 -489,16700 -19600 000 -19600 
0111912004 ' 99 79 NETBROKER GOLDMAN SACHS& CO NWYK 

DTC 005 
Totals for security: .490,000.00 488,971.00 .489,167.00 .196.00 0.00 -196.00 

FNMA PREASSIGN 00325 L375 02-115-M7 
7/20/04 FNMA 2 375% 15/0212007 PRICE 981487 NET -190,00000 9815 186,48253 99.81 -189,63140 -3,14887 000 -3,14887 
07122/~ ' BROKER SALOMON BROS INC & NW YK DTC 274 

Totals for security : -190,000.00 1186ASZ53 489.631AO -3,148 .87 0.00 -3,148 .87 
FNMA PREA331GN 00330 4,125 04-15-2014 
3/23104 FNMA PREASSIGN 00338 4.125% 15104/2014 PRICE: -310,00000 9949 308,41280 9949 -3011,403 50 930 000 930 
03/25/2004 ' 99 488 NET BROKER: GOLDMAN SACHS & CO NW YK 

DTC 005 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reafia- GIL Detail 
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Realht.. GIL Detail Accoui nber CVVMG 

01 Jan 04 - 31 Doc 04 
CWFON - WAM CORE PLUS 

CWFN 

Realized GainALoss Detail Page 19 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Procwds cost cost Gain/Low Gain/Low Gain/Low 

FixedIncome 
Government Agencies 

Sales 

Totals for security: .310,000.00 308,412.80 -308,403.50 9 .30 0 .00 9 .30 

FHHA PREASSIGN 003T7 4,625 10-15-2014 

11/12/04 FED NATL MORT ASSC 4.625% NTS 15/10/14 USD1000 -80,00000 9986 79 .88448 9975 -79,79840 8608 000 86 N 
11116/2004 ' PRICE: 99.8556 NETBROKER- COUNTRYWIDE 

MORTGAGE - NEW YORK 

Totals for security : .80,000.00 79,8111C411 -79,79BAO 86.08 0.00 86.08 

Summary of Sales for Govemment Agencies -5,275,000 .00 5,317,718.60 -5,344,303 .15 -26,584.55 0.00 -26,584.55 

Total Goverriment Agencies -5,275,000 .00 5,317,718 .80 -5,344,303.15 -26,584.55 0.00 -26,584.55 
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Totals for security : -15,00000 12,925.00 -13,422 .70 497.76 0.00 -497.76 

ANDERSON EXPIL LTD NT DTQ 0311542001 6 .75DUE 03-15,2011 SEQ 

4/20/04 ANDERSON EXPL 6.75% NT 15/03/2011 USD1000 -30,00000 10947 32,84130 11008 ~33,023 80 -18250 000 -18250 
04M2004 I PRICE. 109.471 NET BROKER CSFB NEW YORK 

DTC 355 

Totals for security : -30,00000 32,841.30 .33,023.80 -182.50 0.00 -182.50 

PVTPL TELECOM ITAUA CAP GTO SIR GLORAL WT SER 6 144A 5 .25 DUE 11,16IM3 BEQ 

9116/04 TELECOM ITALIA CAP 5 25% NTS 15/11/13 USD'B'PRICE- -90.ODO 00 10194 91,74240 9971 -89 .73810 2,00430 000 2,OD4 30 
09/20/2004 1 101936 NET BROKER- SALOMON BROS INC & NW YK 

DTC 274 

Totals for security ; .00,000.00 91,742.40 -89,738.10 2,004.30 0.00 Z004.30 

QQ QLR 2 L P PERP % DUE 12494114111 SEQ 

9/21/04 HSBC CAP FDG DLR 2 VAR RT 29/12/2049 PRICE : -10,00000 9652 9 .65180 10000 -10,00000 -34820 000 -34820 
09123/2004 ' 96.518 NET BROKER: JP MORGAN SECURITIES NW YK 

DTC 60 

Totals for security: -10,000.00 9,651 .80 .10,000 .00 -M.20 0.00 -348.20 

TYCOINTLOROUPSA QTQ NT6.875 DUE 01-15-2029SE0 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reafizi,-. GIL Detail 
01 Jan 04 - 31 Ow 04 

ACCMi A*W CwFw 

CWFDN - WAM CORE PLUS 

C11114M 

Trade/ Trade Unit Market Translation Total 
Settl Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gairk/Loss 

Fixed Income 
Corporate Bonds 
Capital Changes 

RAYTHEON CO DE13 QTQ 1121IM11991116 DUE 12-15-2010 

10/28/04 -7,00000 000 7,69685 000 -7,41230 28455 000 284 
10/2812004 ', 0 

Totals for security: -7,000-00 7,096.85 -7A12.30 284.55 0 .00 284 .55 

Summary of Capital Changes for Corporate Bonds -7,000.00 7,696.95 -7,412.30 284 .55 0 .00 284.55 

Sales 

1NTEL8AT1.TQSRNT6,5DUEjj,0j,2013 REG 

5/21104 INTELSAT LTD 6.5% SNR NTS 01/11/13 USD PRICE . -5,00000 8600 4,30000 89 76 -4 .48734 -18734 000 -18734 
05125/2004 1 86 .0 NET BROKER: SALOMON BROS INC & NW YK 

DTC 274 
6/8/04 INTELSAT LTD 6.5% SNR NTS 01111/13 USD PRICE : -10,00000 8625 8,62500 8935 -8,93542 -31042 000 -31042 
06/13/2004 1 8625 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
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Totals for security. -01u,000.0t; 1,002,551.19 -74z,VU3.35 z5v,641.15 Q.uu ADY,041.10 

DEUTSCHE TELEKOM 114TL FIN 6 V NT 5.25 DUE 07-22,2013/07-U-2003 Bg2 

214/04 DEUTSCHE TELEKOM INTL FIN B V GLOBAL NT DTD 07/22/ -335,00000 10096 338,22270 9961 -333,69405 4,52865 000 4,52865 
02/08/2004 ' PRICE 100.962 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 

Totals for security; -335,000.00 338,222.70 -333,694.05 4,5211 .65 0.00 4,5211.65 

ACEINAHLDGINCGTQ3RNT5,$?5DUE 0645,2014M-09-2004 REG 

10126tO4 ACE INA HLDG INC GTD SR NT 5 875% 15/06/2014 -10,00000 10440 10,44000 9998 -9,99835 44165 000 44160 
10/28/2004 PRICE- 1044 NET BROKER. (D)CHASE SECS INC 

BROKERAGE DTC 443 
10127/04 ACE INA HLOG INC GTD SR NT 5 875% 1510612014 -10,000 GO 10465 10,46510 9998 -9,9%35 46675 000 46675 
'0/3'/2004 PRICE. 104 .651 NETBROKER MONTGOMERY 

SECURITIES NEW YORK 

Totals for security : -20,000.00 20,90&10 4941911.70 90BAC 0 .00 90*A0 

APACHE CORP NT QTQ W1 112002 625 DUE 04-1 5-MI2104-14-2012 BEO 

9117/04 APACHE CORP 6 25% NT 15/04/2012 USD1000 PRICE : ~30,()DO 00 11207 33,62100 11085 -33,25380 36720 000 36720 
09121/2004 ' 112.07 NET BROKER : GOLDMAN SACHS & CO, NW YK 

DTC 005 

Totals for security : .30,000.00 33,621 .00 -33".80 367.20 0.00 367 .20 

AT&T WIRELESS SVCS INC NT 16125 DUE 9HI-2012SE2 

Northern Trust *Generated by Northern Trust frorn periodic data on 28 Feb 05 C0661 

Realizt.- GIL Detail 
01 Jan 04 - 31 Dee 04 

Accout aber CWF86 

CWFDN - WAM CORE PLUS 

CwF86 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss. Gain/Loss Gain/Loss 

Fixed Income 
Corporate Bonds 

Sales 
5/5104 TYCO INTL GROUP 6 875% GTD NTS 15/1/29 USD PRICE: -260,00000 10041 261,07380 8164 -212,25810 48.81570 000 48,81570 

05ID912004 100 413 NET BROKER. SALOMON BROS INC & NW YK 
DTC 274 0 

10126/04 TYCO INTL GROUP 6 875% GTD NTS 15/1/29 USD PRICE: -400,00000 11445 457,80400 8164 -326,55093 131,25307 000 131,25307 

10/2812004 114.451 NETBROKER LEHMAN BROS INC NEWYORK 
DTC 074 

11/15/04 TYCO INTL GROUP 6 875% GTD NTS 15/1/29 USD PRICE: -110,00000 11354 124,89510 8164 -89,801 so 35,09360 000 35,09360 
11/17/2004 113541 NET BROKER. BARCLAYS BANK PLC NEW 

YORK 
11116/04 TYCO INTL GROUP 6 875% GTD NTS 15/1/29 USD PRICE: -140,00000 11341 158,T78 20 8164 -114,29282 44,48538 000 44,48538 

11/18/2OG4 113413 NETBROKER BARCLAYS BANK PLC NEW 
YORK 



Page 22 af 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds -cost cost Gaim[Loss Gain/Loss Gain/Loss 

FixedIncome 
Corporate Bonds 

Sales 

3/16/04 AT&T WIRELESS SVCS 8125% NTS 115/12 USDIOOO -420,00000 12176 511,38360 12150 -510,28320 1,10040 000 1,10040 

03/1812004 ' PRICE- 121.758 NET BROKER GOLDMAN SACHS & 
CO NW YK DTC 005 0 

Totals for security : .420,000 .00 511,383.60 -510,28320 1,100A0 0.00 1,100A0 

RANC ONE CORP 7,625% DUE 10-15,2026 REG 

718104 BK ONE CORP 7.625% SUB DEB 15/10/26 USD PRICE- -435,00000 11594 504,33900 102.85 -447,39142 56,94758 000 56 .94758 

07/12J2004 ' 11594 NET BROKER WACHOVIA SECS INC NEW 
YORK DTC346 

Totals for security : -435,000.00 504,339.00 .447,391 .42 56,947.58 0.00 S6,947.58 

CATERPILLAR INC bl11J%i22LAALV_11 J= 
6/15/04 CATERPILLAR INC 6 55% NTS 01/05/11 USDIOOO PRICE: -150,00000 10987 164,80950 10972 -164.58450 22500 000 22500 
06117/2004 ' 109.873 NET BROKER (D)SBC WARBURG DILLON 

REED & COR NY 

Totale for security ; .150,000 .00 IKM.50 IK584.50 225.00 0.00 225.00 

CIF WESTERN ASSET OPPORTUNISTIC EMERGING MARKEM PORTFOU12 LLQ 
9/22/04 CF WESTERN ASSET COMMINGLED PRICE: 21.2190009 -18,94528 2122 402,00000 1411 -267,27778 134,72222 000 134,72222 
09/27/2004 ' NET BROKER . SPECIAL ASSET - CHICAGO 

Totals for security : 48 .945.28 402,000.00 -267,27778 134,722.22 0.00 134,722
.m 

CF WESTERN ASSET OPPORTUNIS71C INTL INVESTMENT GRADE SEr-UHM 

12/9/04 CF WESTERN ASSET COMMINGLED PRICE. 19.4659M -131,45998 1947 2,559,000 00 iS 74 -2.068,902 52 490,09748 000 49D,097 48 
12114/2004 1 NET BROKER- SPECIAL ASSET - CHICAGO 

Totals for security : -131,459 .98 Z5591000.00 2,068,902-52 490,007.48 0.00 490,097AS 

CIT GROUP INC NEW OR NT 5.75 DUE 09-26-2007 

9/22/04 CIT GROUP INC 5 75% NTS 25/9/07 USDIOOO PRICE: -300,00000 10656 319,68300 9994 -299,83266 19,8W 34 000 19,85034 
09/2612004 ' 106 561 NET BROKER- SALOMON BROS INC & NW YK 

DTC 274 

Totals for security: -M,000 .00 319,68&00 -209.m.66 19,850.34 0.00 19,B50.34 

CITIGROUP 114C NT GLOBAL 6 DUE 02,21-20121111150 

11/11V04 CITIGROUP INC 6% BD 21/0212012 USD1000 PRICE: -1,110,000 00 11027 1,223,985 90 10890 -1,208,1134 40 15,15150 000 15 .15150 
11/2212()04 ' 110.269 NET BROKER- SALOMON BROS INC & NW YK 

DTC 274 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Totals for security: .1,110,000.00 1,223,965.90 -1,208,834.40 15,151 .50 0.00 15,151 .50 

CITIGROUP INC SUB NT 725 WE 10,01,2019= 

8/17104 CITIGROUP INC 7 25% SUB BDS 111012010 USD PRICE: -1,110,000 00 11682 1,296.679 80 10845 -1,203.784 96 92,89484 000 92,89480 
08/1912004 ' 116818 NET BROKER : (D)SBC WARBURG DILLON 

REED & COR NY 

Totals for security: .1,110,000.00 1,29CG79.80 -1,203,764.96 92,8ft$4 0.00 9Z8N.84 

CONOCO INC NTDTDO4120/19996.95 DUE 04-15,2029f04-20-1999BEo 

7/26/04 CONOCO INC 6.95% SNR NTS 15/4/2029 USD PRICE: -60,00000 ill 66,86340 10367 -62,20440 4.65900 000 4,65900 
07128/2004 11 1 .439 NET BROKER- CSFB NEW YORK DTC 355 
7/27/04 CONOCO INC 6.95% SNR NTS 15/4/2029 USD PRICE' -30,00000 11092 33,27450 10367 -31,10220 2,17230 000 2,17230 
07/29/2004 110 915 NET BROKER : CSFB NEWYORK DTC 355 
7/29/04 CONOCO INC 6 95% SNR NTS 1514/2029 USD PRICE: -60,00000 10996 65,97600 10367 -62,20440 3,T71 60 000 3,T71 60 
08/02/2004 1 10996 NET BROKER CSFB NEW YORK DTC 355 
7/30/04 CONOCO INC 6 96% SNR NTS 15/412029 USD PRICE -30,00000 11108 33,32340 10367 -31,10220 2,22120 000 2.221 .20 
08/03/2004 111078 NET BROKER. (D)CHASE SECS INC 

BROKERAGE DTC 443 
8/6/04 CONOCO INC 6.95% SNR NTS 15/4/2029 USD PRICE' -30,00000 11345 34,03440 10367 -31,10220 2,932.20 000 2,93220 
08/10/2004 11 3.448 NET BROKER CSFB NEWYORK DTC 355 
8111/04 CONOCO INC 6.95% SNR NTS 15/4/2029 USD PRICE: -20,00000 11291 22,58160 103.67 -20.73480 1,84680 000 1,846 
08/16/2004 112908 NET BROKER . CSFB NEW YORK DTC 355 
8119104 CONOCO INC 6 95% SNR NTS 1514/2029 USD PRICE: -60,00000 11345 6a,072 40 10367 -62,20440 5,86800 000 5,86800 
08124/2004 113.454 NET BROKER CSF13 NEW YORK DTC 355 

Total* for security : -290,000 .00 324,12&70 -M.654 .60 23,471 .10 0.00 23,471 .10 
COX COMMUNICATIONS INC NEW NT 2012 7,125DUE 10 .01 -2012 BEQ 
9/13/04 COX COMMUNICATIONS 7.125% BDS 1/10/12 USD1000 -20,00000 10878 21,75560 11445 -22,89060 -1,13500 000 -1 .13500 
09115r2OO4 ' PRICE: 108.778 NET BROKER' (D)CHASE SECS INC 

BROKERAGE DTC 443 

Totals for security: .20,000.00 21,75&60 .22,890.60 -1,135.00 0.00 .1,135.00 
COX COMMUNICADONS WC NON NT 4.625 DUE 0"1-2011= 

9113104 COX COMMUNICATIONS INC NEW NT DTD 05/27/2003 -60,00000 9234 55,402 .20 9936 -59,61540 -4,21320 000 -4,21320 
09/1512004 ' PRICE- 92.337 NET BROKER : SALOMON BROS INC 

& NW YK DTC 274 

Northern Trust *Genwated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realk, GIL DetaU 
01 hM 04 . 31 Doc 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Pfice Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss, 

Fixed Income 
Corporate Bonds 

Sales 



Page 24 of 445 * Realized Gain/Loss Detail 

Totals for security: -60,000.00 55,402.20 .59,615AO A213 .20 0.00 4,213.20 

DEERE JOHN CAP CORP NT QTQ 03==Z 7 2UE 03-12:M2 SEQ 
-

10/5/04 DEERE JOHN CAP CP 7% NT 15/03/2012 USD1000 -245,00000 11548 282,91865 11025 -270,12230 12,79635 000 12,79635 

10/07/2004 ' PRICE 115.477 NET BROKER: (D)CHASE SECS INC 

BROKERAGE DTC 443 

Totals for security: 445,000.00 24918.65 -270,122.30 12,796.36 0.00 12,796.35 

DEMON FING CORP U LC HT6,87SQUE 09430~20IV0342,20026EQ 

10/14/04 DEVON FING CORP U L C NT 6.875% 30/09/2011 -40,00000 11435 45,74080 11205 -44,81930 92150 000 92160 

10/1812004 1 PRICE . 114.352 NET 13ROKER CSFB NEW YORK 

DTC 355 

Totals for security : 40,000 .00 45,740.00 -44v819.30 921 .50 0.00 921 .50 

DOW CHEM CO 7,375 DUE I 1 -014029 QE0 

1/5104 DOW CHEMICAL CO 7 375% BDS 1/11/29 USD1000 -100.000 00 11052 110,51600 10408 -104,08000 6,43600 000 6,43600 

01/07120()4 ' PRICE- 110.516 NET BROKER: (D)SBC WARBURG 

DILLON REED & COR NY 

Totals for security : .100.000.00 110,516.00 .104,080.00 6,436.00 0.00 6,4m.oo 

ELECTR DATA SYS CORP NON aft MT SER 6 6.5DUE 08-011-2013f`1140~20011 REG 

9113/04 ELEC DATA SYS CORP 6% SNR NTS 01108/13 USD1000 -30,00000 9964 29,89140 9596 -28,78800 1,10340 coo 1,1030 
09115/2004 1 PRICE : 99 638 NET BROKER: LEHMAN BROS INC 

NEW YORK DTC 074 

Totals for security: -30,000-00 29,891AO .28 .788.00 1,103AO 0.00 1,103.40 

ELECTR DATA SYS CORP NT 7,125 DUE 10-15-2009110-124999 GEO 

9/9/04 ELEC DATA SYS CORP 7 125% MTN 15/10/09 USD1000 -40,00000 10684 42,73600 10459 -41,83610 aw 90 000 89990 
09/13/2004 1 PRICE 10684 NET BROKER' ALEX BROWN AND 

SONS NEW YORK 

Totals for security : 40,000.00 4Z736.00 -41,836.10 1100.111411 0 .00 899 .90 

ELECTR DATA SYS CORP NT 7AS DUE I - 

9/13/04 ELEC DATA SYS CORP 7.45% NTS 15/10/29 USD1000 -10,00000 9867 9,867 .30 9513 -9,51340 35390 000 35390 
09/15/2004 1. PRICE- 98.673 NET BROKER : LEHMAN BROS INC 

NEW YORK DTC 074 

Totals for security : .10,000.00 9,867.30 .9,513AO 353.90 0.00 353.90 

*Generated by Norftm Thist from periodic data on 28 Feb 05 C0661 Northern Trust 
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Totals for security : -20,000.00 22,571AO -21,639 .40 932.00 0.00 932 .00 

NEWS AMER INC QTQ SR DES QTQ 043011998 7 .3 DUE 04,30,2028 BEQ 

3/30/04 NEWS AMERICA HLDGS 7 3% DEB 30/4/2028 USD1000 -550,00000 113 .71 625,41050 9019 -496,05600 129,354 .50 000 129,35450 
04/01/2004 1 PRICE- 113711 NET BROKER: MORGAN STANLEY 

AND CO NW YK DTC 050 

Totals for security: -VA000.00 625,410 .50 -M,056.00 129,354.50 0.00 1 354.50 

NEWS AMER INC SR DES 7 .28 DUE 06-30-n=EO 
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Accow aber CWF06 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par - Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss, 

FixedIncome 
Corporate Bonds 
Sales 
9/21/04 HOUSEHOLD FIN CORP NT 6 375% 27/11/2012 PRICE -5,00000 11085 5,54225 9937 -4,96830 57395 000 57395 
0912312004 - 110845 NET BROKER- JP MORGAN SECURITIES NW 

YK DTC 60 
0 

Totals for security : .5,000 .00 5,642.25 -4,965.30 573.95 0.00 573.95 

J P MORGAN CHASE & CO NT 6.75 DUE 02-01-2011 NQ 

4/23104 JP MORGAN CHASE 6.75% SUB NT 01 02 2011 PRICE. -610,00000 11188 682,45580 10156 -619,51169 62,94411 000 62,94411 
04127/2004 ' 111.878 NET BROKER- WACHOVIA SECS INC NEW 

YORK DTC346 

Totals for security : .610,000 .00 682,455 .80 -619,511 .69 62,944.11 0.00 62,944.11 

KRAF17 FOODS INC NT 6 .25 DUE 06-01-2012 BE 

215104 KRAFT FOODS INC 625% BD 01/06/2012 USD1000 -420,00000 10966 460,56360 11230 -471,664 .80 -11,10120 000 -11,10120 

02J09/20D4 ' PRICE- 109 .658 NET BROKER- ALEX BROWN AND 
SONS NEW YORK 

Totals for security: .420,000 .00 460,563.60 -471,664.80 -11,101 .20 0 .00 .11,101 .20 

LEHMAN BROS HLQQ8 INC GLOM NT6.25% DUE05-15.20WBEO 

4/28/04 LEHMAN BROS HLDGS INC GLOBAL NT 6.25% -&r)0,000 00 10711 589,09400 10696 -588,30200 79200 000 79200 

05/02/2004 ' 15/06/2006 PRICE: 107108 NET BROKER. LEHMAN 
BROS INC NEW YORK DTC 074 

Allmilk 
Totals for security: -M,000.00 589,0"00 -W8,302.00 792 .00 0 .00 792.OOW 

MEADWEbIVACO CORP NT 6.85 DUE 04-01-2012SE0 

1122/04 MEADWESTVACO CORP 6.85% NT 1/4/12 USD1000 -20,00000 11286 22,57140 10820 -21,63940 93200 000 93200 
01/26/2004 '~ PRICE- 112.857 NETBROKER CSFBNEWYORK 

DTC 355 
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Totals for Security : .90,000 .00 90,09&60 -89,901 .90 191 .70 0.00 191 .70 

SPPJNT CAP rZORP NT 7.625 DUE 01-30-2011 BEQ 

117/04 SPRINT CAPITAL CP 7 625% BDS 30/01/11 USD PRICE: -565,00000 11367 642,235 50 10092 -570,22417 72,01133 000 72,01133 
01/11/2004 1 113 67 NET BROKER- (D)CHASE SECS INC 

BROKERAGE DTC 443 

Total* for security: -%5,000.00 642,23&50 -M.224.17 72,011-33 0,00 72,0111 .33 

SPPJKT CAP CORP NT 8.375 DUE 03,16-2012 SE0 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Corporate Bonds 

Sales 

000 7,89960 3/26/04 NEWS AMERICA HLDGS 7.28% SNR DEB 3016/2028 USD -120,00000 11424 137,09040 10766 -129,19080 7,89960 

03/30/2004 ' PRICE 114242 NET BROKER LEHMAN BROS INC 
NEW YORK DTC 074 0 

Totals for security : -120,000 .00 137,09OA0 -1129,`190 .60 T,8118.650 0.00 7,011111.68 

PACIFIC GAS & ELEC CO I ST MTG SD F 

5120104 PACIFIC GAS & ELEC FR MTG BDS 03/04106 USD1000 -170,00000 10025 170,42500 10000 -170,00000 42500 000 42500 

05124/2004 ', PRICE- 10025 NETBROKER CSFBNEWYORK 
DTC 355 

Totals for security : -170,000 .00 170,42LOO -1170,000.00 425.00 0.00 425.00 

PVTPL STID CHARTERED OK SUB NT 144A 8 QUE05,10-2031 BEQ 

1121/04 STANDARD CHARTERED 8% SB NT 3010512031 USD1000 -675,00000 12385 835,960 50 9918 -669,46500 166.49550 000 166.49550 

01/25/2004 1 PRICE. 123846 NET BROKER : UBS WARBURG LLC 

Totals for security: -675,000.00 835,960.50 -01111,4615LOO 166.49&50 0.00 1166A5.50 

36C COMMUNICATIONS INC GLOBAL NT 5,875 DUE 02-011-MV011-31-20112 B 

1/20f04 SBC COMMUNICATIONS 5 8750/6 BIDS 112112 USD1000 -290,00000 10810 313,47840 10023 -290,65830 22,82010 000 22,82010 

01/22/20()4 " PRICE 108096 NETBROKER- GOLDMANSACHS& 
CO NW YK DTC 005 

Totals for security : -290,000.00 313,478.40 -M,668 .30 2ZO20-10 0.00 22,$M.I* 

SBC COMMUNICATIONS INC NT 5.1% DUE 09-1&2014111 .03--ONBEO 
11/8/04 SBC COMMUNICATIONS 5 1% NTS 15/09/14 USD2000 -90,00000 10010 90,09360 9989 -89,90190 19170 000 19170 

11/11/2004 ' PRICE: 100.104 NETBROKER CSF13NEWYORK 
DTC 355 
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Totals for security : .550,000.00 545,57&00 .506,425 .00 39,450.00 0.00 39AN.00 

UN PAC CORP UNNN PAC 6.5 04-15-12 6.5 OUE 15-2012 BEQ 

6118/04 UNION PACIFIC CORP 6.5% BDS 15/4112 USD1000 -200 .00000 10727 214,53400 10802 -216,03400 -1,50000 000 .1,50000 

06=004 ' PRICE. 107 267 NET BROKER ALEX BROWN AND 

SONS NEW YORK 

'totals for Security .. -200,000.00 214,534.00 .216,034.00 -1,M.00 0.00 -1,500.01W 

USA WASTE SVCS INC 7 DUE 07-15,2026 REQ 

215/04 WASTE MANAGEMENT 7% SNR NTS 15f712028 USD -420,00000 10890 457,38420 9595 -402,98160 54,40260 000 54,40260 
02IM12004 ' PRICE- 108901 NET BROKER . (D)CHASE SECS INC 

BROKERAGE DTC 443 

Totals for security: -420,000.00 457,3"20 40,901 .60 540102.60 0.00 54,402.60 

VERIZON GLOBAL FDO CORP So 6475 DUE 06,15,2012 BEO 

4119104 VERIZON GLOBAL FDG 6 875% BDS 15/6/12 USD1000 -20,00000 11207 22,41440 9928 -19,85675 2,55765 000 2,55765 
04/2112004 1 PRICE 112072 NET BROKER MERRILL LYNCH 

INTER NEW YK DTC 161 
4120/04 VERIZON GLOBAL FDG 6.875% BDS 15/6/12 USD1000 -50,00000 11178 5509 00 9928 -49.641 88 6,24712 000 6,24712 

04/22120('4 " PRICE: 111 .778 NET BROKER : MERRILL LYNCH 
INTER NEW YK DTC 161 
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Trade/ Trade Unit Market Translation Total 
Settie Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Corporate Bonds 

Sales 
3(5/04 SPRINT CAPITAL CP 8 375% NTS 1513/12 USDI000 420,00000 12154 510,48480 11816 496,27200 14,21280 000 14,21280 

0310912004 ' PRICE. 121 .544 NET BROKER SALOMON BROS INC 
& NW YK DTC 274 0 

Totals for security : .420,000 .00 510A",80 -011,272.00 14.212.80 0.00 14,212.80 

TARGET CORP NT DTQ 03M 1/2002 5,875 DUE 03-01-2012 SEQ 
9124/04 TARGET CORP 5.875% NT 01/03/12 USD1000 PRICE* -90,0130 00 10936 98,42040 10238 -92,14209 6.27831 000 6,27831 

0912812004 * 109 356 NET BROKER BARCLAYS BANK PLC NEW 
YORK 

Totals for security : -90,000.00 $8,420.40 -92,142 .09 6,278.31 0.00 6,278.31 

TENET HEALTHCARE CORP 111011412001 &375 DUE 11464M BEQ 

6/15104 TENET HEALTHCARE SR NT 5.37 PRICE . -550,00000 9925 545,87500 9208 -506,42500 39,45000 000 39,45000 

06/17/2004 ', 99 .25 NET BROKER . SALOMON BROS INC & NW YK 
DTC 274 
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Trade/ Trade Unit Market Translation Total 

settle Date Shares/Par Price Proceeds cost Cost Gain/Loss GaintLoss Gain/Loss 

Fixed Income 
Corporate Bonds 

Sales 

10/27/04 VERIZON GLOBAL FDG6.875% BDS 15012 USD1000 -300,00000 11459 343,75500 9928 -297,85130 45,90370 000 45,90370 

10/31/2004 1 PRICE. 114585 NET BROKER: SALOMON BROS INC 
& NW YK DTC 274 0 

Totals for security: -370,000 .00 422,05BAO -M7.349.93 K70GA7 0.00 54,70GA7 

VEP1Z0NQL0RALfQQMMEfiLQ"LNTDTQ Wr2=0027,375DUEOM1,20112BED, 

4/16104 VERIZON GLOBAL FDG 7.375% BDS 01/09/12 USD1000 -150,00000 11576 173,63250 11648 -174,71490 -1,08240 000 -1,08240 

04120120()4 " PRICE. 115755 NET BROKER MERRILL LYNCH 
INTER NEW YK DTC 161 

Totals for security : -1S0,000 .80 173,632.50 .174,714.90 -1,082AO 0.00 -1,052A0 

VERIZON GLOBAL FDG CORP NT 4,375 Q 

4/16/04 VERIZON GLOBAL FDG 4 375% NTS 01/06/13 USD1000 -190,00000 9396 178,51830 9855 -187,25070 -8,73240 000 -8 .73240 

04/20/2004 1 PRICE. 93.957 NET BROKER MERRILL LYNCH INTER 
NEW YK DTC 161 

Totals for security : .190,000.00 178,51&30 -187,250.70 .8,732.40 0.00 -8,732.40 

VIACOM INC &626 DUE 08-15-M2 SEQ 
7/15/04 VIACOM INC 5.625% BDS 15/8/12 USD1000 PRICE. -60,00000 10266 61,59720 10230 -61,38089 21631 000 216.31 

07/19/2004 102.662 NET BROKER- SALOMON BROS INC & NW YK 
DTC 274 

7120/04 VIACOM INC 5 625% BDS 15/8/12 USDIOOO PRICE: -70,00000 103.30 72,30860 10230 -71,61105 69755 000 697* 
07122/2004 103.298 NET BROKER SALOMON BROS INC & NW YK 

DTC 274 
10/26/04 VIACOM INC 5 625% BDS 15/8112 USD1000 PRICE: -20,00000 10672 21,34340 10230 -20,46030 88310 000 88310 
10128/2004 106.717 NET BROKER CANTOR FITZGERALD AND 

CO/NY 

450,000 .00 

.160,00000 

-190,000 DO 

-350,000.00 

156.2A9.20 -153,452.24 1,796.96 

100.30 190,56810 9975 -189,51740 1,05070 

&00 1,861.90 350,972.90 -M,111 .00 1,861 .90 
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Totals for security . 

WACHOVIA CORP 3.5 DUE 15!2000 BEQ 

2t3/04 WACHOVIA CORP 3.5% 15108/2008 PRICE. 100.253 
02JOS12004 NET BROKER: MERRILL LYNCH INTER NEW YK DTC 161 
213/04 WACHOVIA CORP 3.5% 15/08/2008 PRICE: 100.299 
()2W'20D4 NET BROKER- CSFB NEW YORK DTC 355 

Totals for security : 

10025 160,40480 9975 -159,59360 81120 

0.00 1,796.96 

000 81120 

000 1,05070 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Corporate Bonds 

Sales 

WACHOWA CORP 3,625 DUE 02-17-2009 BED 

9/24/04 WACHOVIA CORP 3.625% 17/02/2009 PRICE, 99.524 -350,00000 9952 348,33400 9977 -349,19850 -86450 000 -8645010 

09/28/2004 ' NET BROKER. WACHOVtA SECS INC NEW YORK DTC346 

Totals for security: -350,000.00 348,334.00 -M.50 0.00 -M.50 

WAIL-AART STORES INC 4.55 DUE 05-01-2013 BED 

2/10/04 WAL-MART STORES 4 55% 01/0512013 PRICE: 99.711 -440,00000 9971 438,72840 10094 4", 153 60 -5,42520 000 -5,42520 

02/17/2004 ' NET BROKER. CSFB NEWYORK DTC 355 

Totals for security-. -44%400.00 438,72SAO 4".1153.60 -5,425.20 0.00 -5,425.20 

WEYERHAEUSER CO NT 6.75 DUE 03-15,2012fQ3-12-2002 SEQ 

2/4/04 WEYERHAEUSER CO 6.75% NTS 15/3/2012 USD1000 -130,00000 11084 144,097.20 9998 -129,96750 14,12970 000 14,12970 
02108/2004 PRICE- 110844 NET BROKER : (D)SBC WARBURG 

DILLON REED & COR NY 
2/5/04 WEYERHAEUSER CO 6 75% NTS 15/3/2012 USDI000 -130,00000 11032 143,41340 9998 -129,96750 13,44590 000 13,44590 
02/09r2004 PRICE- 110318 NET BROKER : (D)SBC WARBURG 

DILLON REED & COR NY 

Totals for security. .260,000.00 287,510.60 nO,935.00 27,575 .011 0.00 27,576.60 

WILUAMS COS INC SR NT 0,625 DUE 0641,2010106,01-2004 REG 

1/21/04 WILLIAMS COS INC 8 625% SR NTS 01/06/10 USD PRICE: -20,00000 11325 22,65000 10118 -20,23692 2,41408 000 2,41408 
01/2WO04 1 11325 NET BROKER. LEHMAN BROS INC NEW YORK 

DTC 074 
1/21/04 WILLIAMS COS INC 8.625% SR NTS 01/06/10 USD PRICE: -20,00000 11325 22,650 00 10118 -20,23592 2,41408 000 2.41408 
01/25/2004 1 113.25 NET BROKER- LEHMAN BROS INC NEW YORK 

DTC 074 
1/22104 WILLIAMS COS INC 8.625% SR NTS 01/06/10 USD PRICE: -20,000 Go 11325 22,65000 10118 -20,23592 2,41408 000 2,41408 
01/27/2004 1 113.25 NET BROKER: LEHMAN BROS INC NEW YORK 

DTC 074 
2/3/064 WILLIAMS COS INC 8 625% SR NTS 01/06110 USD PRICE. -20.00000 10850 21 .70000 10118 -20,23593 1,46407 000 1,464.07 
02106/2004 1 108.5 NET BROKER: (D)SBC WARBURG DILLON REED 

&CORNY 
215/04 WILLIAMS COS INC 8.625% SR NTS 01/06/10 USD PRICE: -23,00000 107.00 24,61000 101 .18 -23,27131 1,33869 000 1,33869 
02/09/2004 ' 1070 NET BROKER: LEHMAN BROS INC NEW YORK 

DTC 074 
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0 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Corporate Bonds 
Sales 

Totals for security: .103,000.00 114,260.00 -104,215.00 10,045 .00 0 .00 10,04&00_ 

XL CAP FIN EUROPE PLC XLCAP FIN GLBL 6.5 DUE 01,15-2012101444m2 BEO 

2112/04 XL CAPITAL FINANCE 6.5% GTD SR NT 15/01/12 U -70,00000 11167 78,17040 10106 -70 .74130 7,42910 000 7,42910 

02/17/2004 ' PRICE : 111 .672 NET BROKER- MORGAN STANLEY 

AND CO NW YK DTC 050 

Total& for security: -70,000.00 78,17OA0 -70,741 .30 7,429 .10 0 .00 7,429.10 

XTO ENERGY INC S&Wjj DUE 04-15-MI2104,14,2012 EEO 

11/3/04 XTO ENERGY INC 7.5% SR NT 15/4/12 USD1000 PRICE- -10,00000 11809 11,80850 11795 -11,79510 1340 000 1340 
11107/2004 1 118 .085 NET BROKER. (D)SBC WARBURG DILLON 

REED & COR NY 

Totals for security: -io,900.00 ii,W&50 -111,795.10 13 .40 0.00 13 .40 

Summary of Sol" for Corporate Bonds -14,863,405.27 19,190,600.45 47,362,921 .57 1,827,678.88 0.00 1,827,678 .88 

Total Corporate Bonds .14,870,405.27 19,198,297.30 47,370,333 .87 1,827,963A3 0.00 1,827,963A3 



Page 32 of 445 * Realized Gain/Loss Detail 

FHLMC 15 YEARS GOLD SINGLE FAMILY 5.5 15YEARS SETTIM JAN 

1113/04 FHLMC 15 YEARS 5.5% 16 JANUARY PRICE: 10401562 .1,800,000 00 10402 1,872.28125 10256 -1,846.125 00 26,15625 000 26 .15625 
01/20/2004 " NET BROKER: LIAISON (CHICAGO) 

.1,8K090 .00 1,872PI.25 -1,846,12&00 26,156.25 0.00 26.156.25 Total& for security: 

FHLMC 15 YR GOLD PARTIN! CTF (PC) 5,515 YEARS WffLES APR 
4/13104 5 5% 15 APRIL PRICE. 103 54687 NET BROKER. -1,800,000 00 10355 1.863,843 75 10422 -1,875,937 50 -12,09375 000 -12,09375 
04/20120()4 ' CUSTODIAL TRUST COMPANY NEW JERSEY 
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Government Mortgage Backed Securities 

Purchases 

GNMA I SINGLE FAMILY NTQ 5 30 YEARS SETTLES FEB 

1/15104 5.0% 30 FEBRUARY PRICE 100.34375 NET BROKER: 500,00000 10034 -501,71875 9914 495,70312 -6,01563 000 -6,015 

02/19/2004 '- ALEX BROWN AND SONS NEW YORK 
10 

1/15/04 5 0% 30 FEBRUARY PRICE: 100 20312 NET BROKER: 930,00000 10020 -931,88906 9940 924,46157 -7.43749 000 -7,437A9 

02119/2004 1 GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: 1,430,000.00 -1,433,007.81 1,420,154.69 -13,453.12 0.00 .13,453.12 

QNMA TBA POOL 0 TBA 

11/18/04 GNMA 6.5% TBA POOL 30YR NOVEMBER PRICE. 1,800,000 00 10541 -1,897,312 50 10543 1,897,734 37 42187 000 42187 

11/2212004 ' 105 40625 NET BROKER GOLDMAN SACHS & CO NW 
YK DTC 005 

'totals for security: 1,900,000.00 .11,897,3112.50 1,897,734.37 421.07 0.00 421.87 

GNMA TBA POOL 6.5 

5/17/04 GNMA 6.5% TBA POOL 30YR JUNE PRICE 103.75 1,500,000 00 10375 -1,556,250 00 10323 1,548,516 63 -7,73437 000 -7,73437 
06=004 NET BROKER : BEAR STEARNS NEW YORK DTC 352 
5(17104 GNMA 6 6% TBA POOL 30YR JUNE PRICE- 103.84375 2,600,000 00 10384 -2,699,937 50 10323 2.684,093 75 -15.84375 000 -15,84375 
0612212004 NET BROKER: SALOMON BROS INC & NW YK DTC 274 
5/17/04 GNMA 6 5% TBA POOL 30YR JUNE PRICE: 103.W468 8,260.000 00 10380 .8,574,267 23 10360 8,557,385 96 -16,88127 000 -16,88127 

06/30120()4 NET BROKER. GOLDMAN SACHS & CO NW YK DTC 005 
5/17/04 GNMA 6.5% TBA POOL 30YR JUNE PRICE- 103.85937 1,200,000 00 10386 -1,246,312 50 10323 1,238,812 50 -7,50000 000 -7,5W 0* 
06r2Z2004 NET BROKER. MORGAN STANLEY AND CO NW YK DTC 

050 

Totals for security : 13.560,000 .00 -i4.0T6,T6T.23 114,929,801.84 .4T,959.39 0.00 -47,959.39 

Summary of Purchases for Govemment Mortgage Backed SecuritIas 16,790,000 .00 -17,407,687.54 17,346,696 .90 .60,990." 0.00 -60,990.64 

Sales 



sales 
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Page 34 of "5 * Realized Gain/Loss Detail 

Totals for security: 44=,000.00 15,505,500.00 -5AN.312.50 25,187.50 0.00 26,187.50 

&5 15 YEARS SETTLES FES 

2/12104 6 5% 15 FEBRUARY PRICE : 106 15625 NET BROKER . -5,200,000 00 10616 5,520,125 00 10584 -5,503,875 00 16,25000 000 16,25000 

02/18/2004 ' LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: 4200,000.00 5,520 .125.00 -5,503,875.00 16,250.00 0.00 16,250.00 

FHLMC 16 YR GOLD PARTIN! CTF (PC) 6.5 15 YEARS SETTLES JAN 

1/13/04 6 .5% 15 JANUARY PRICE. 106 .01562 NET BROKER -5,200,000 00 10602 5,512,812 50 105 .34 -5,4T7,875 00 34,93750 000 34,93750 

01120/2004 " LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: 4200,000.00 f%512,812.50 4477,875.00 34,937.50 0.00 34,937 .50 

FHLMC IS YR GOLD PARTIN! CTF 111C) 6.5 15 YEARS SETTLES JUL 

7/14104 6 5% 15 JULY PRICE : 105.60937 NET BROKER . -5,200,000 00 10561 5,491,687 50 104 .84 -5,451,875 00 39,81250 000 39,81260 

07/20/2004 " LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: -51NO1090.00 5.491,687.50 -wi.875.00 39,812.50 0.00 39,812 .50 

FHLMC 15 YR GOLD PARTN CTF (PCI . 5 15 juji 

6114/04 6 .5% 15 JUNE PRICE : 105.09375 NET BROKER : -5,200,000 00 10509 5,464,875 .GO 10505 -5,462,437 50 2,43750 000 2,43750 

06/17=04 1 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : 4200,000.00 5,464,875.00 -SAM.437.50 2,437.50 0.00 2,437 

FHLMC 15 YR GOLD PARTN CTF (PC) 6.5 15 yjAgS SETTLES MAg 

3115/04 6 5% 15 MARCH PRICE : 106.28125 NET BROKER . -5 .200,000 00 10628 5,526,625 00 10595 -5.509.562 50 17 .06250 000 17,062 .50 
0311812004 1 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : 4200,000.00 rh526,625.00 4509,554L50 17,062.50 0.00 17,062.50 

FHLMC 15 YR GOLD PARTN CTF (PC) fL5 15 yEAgS 3ETTLES MX 

5/12/04 6.5% 15 MAY PRICE- 105 17187 NET BROKER: -5 .200,000 00 10517 5,468,937 50 10589 -5,506,312 50 -37,37500 000 -37,37500 
05118/2004 ' LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: 4,200,000 .00 fh468,937 .50 -5,506,312 .50 .37,37&00 0.00 -37,375.00 

FHLMC 15 YR GOLD PARTN CTF (PQ &5 15 yEAg3 SETTLES NOV 

11/15/04 6.5% 15 NOVEMBER PRICE : 106.09375 NET BROKER : -5,200,000 00 10609 5,516,875 00 105.60 -5,491,28128 25,59372 000 25,59372 

11/18/20" ' GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: 4.woow.80 5,516,975.00 -%491 .ni .28 25,59&72 0.00 25.59&72 

Northern Trust *Genwalixt by Northem Trust from periodic date on 28 Feb 05 C0661 

Reafiz, - GIL Detail 
01 Jim " - 31 Dec 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost GaIn/Loss GainfLoss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 



Accow *wCWF06 

CWFDN - VVAM CORE PLUS 

CWFOG 

Page 35 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Government Mortgage Backed Securities 
Sales 

FHLMC 15 Yft GOLD PARTIN! CTF (PC) &5 15 YEARS SETTLES SEP 

9114/04 6.5% 15 SEPTEMBER PRICE 106.00781 NET BROKER: -5,200,000 00 10601 5,512,406 28 10564 -5,493,312 50 19,09378 000 19,093 7130 

09/20/2004 GOLDMAN SACHS & CO NW YK DTC 005 
9116/04 6 5% 15 SEPTEMBER PRICE. 105 64062 NET BROKER: -5,200,000 00 10564 5.493,312 50 10601 -5,512,406 28 -19,09378 000 -19,09378 

09/20/2L)04 LEHMAN BROS INC NEW YORK DTC 074 

Total* for security : -1 OA00,000 00 11,005,718.78 41,005,718.78 0.00 0.00 0.00 

FHLMC 30 YR PARTIN! CTF (PC) 5 30 YEARS SMILES JUL 
7/8104 5 0% 30 JULY PRICE: 97 .50781 NET BROKER : -100,00000 9751 97,50781 9530 -95,30273 2,20508 000 2,20608 
0711512004 ' GOLDMAN SACHS & CO NW YK DTC 005 
7/8104 5.0% 30 JULY PRICE. 97 .5 NET BROKER : -M,000 00 9750 780,00000 9630 -762,42188 17,57812 000 17,57812 
07115/2004 1 GOLDMAN SACHS & CO NW YK DTC 005 
7/8/04 5.0% 30 JULY PRICE. 97 .58593 NET BROKER : -400,00000 9759 390,34375 9530 -381,21094 9,13281 000 9.13281 
07/15/2004 '~ GOLDMAN SACHS & CO NW YK DTC 005 
7/8/04 5.0% 30 JULY PRICE. 97 .50781 NET BROKER . 300.00000 97.51 292,52344 9530 -285,90820 6,61524 000 6.61524 

07115/2(104 1 GOLDMAN SACHS & CO NW YK DTC 005 
7t9/04 5.0% 30 JULY PRICE. 97 .50781 NET BROKER : ALEX -100,00000 9751 97,50781 9710 -97,10121 40660 000 40660 

C17/15/2004 ' BROWN AND SONS NEW YORK 
7/9/04 5.0% 30 JULY PRICE. 975 NET BROKER . ALEX -600,00000 9750 585,DDO 00 9710 -582,60724 2,39276 000 2,392.76 
07/15/2004 1 BROWN AND SONS NEW YORK 
719/04 5.0% 30 JULY PRICE: 97 .5 NET BROKER : -200,00000 9750 195,00000 9710 -194 .20241 79759 OGO 797 59* 
0711512004 1 MORGAN STANLEY AND CO NW YK DTC: 050 
7/12/04 5.0% 30 JULY PRICE 97.71094 NET BROKER: CSFB -200,00000 9771 195,42188 9710 -194 .20242 1,21946 000 1,21946 
07/15/2004 ' NEWYORK DTC 355 

Total* for security : .2,700,000.00 2,633,304,N -Z592,957.03 40,347.66 0.00 40,347.66 

FHLMC GOLD 81 -1395 5.5 112-011-20tf 

8113/04 FHLMC Bl-1395 5 5% DUE 01/12/2016 PRICE: -800,00057 10327 826,12558 10231 -818,50058 7,62500 000 7,62500 
08/16/2004 " 103.26562 NET BROKER- GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security: -M.000 .57 1111126,11M51111 -818.500.58 7,625.00 0.00 7,0&00 

FNLMQ GOLD E00987 6.5 06,014016 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Reaftu - - GIL Dewil 
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Page 36 af 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 
9/16/04 FED HOME LOAN MTG 6 5% M113 P-THRU 1/06/16 US -575,85354 10601 610,44974 10564 -4301,335 27 2,11447 000 2,11447 
09/1912004 1 PRICE 106.00781 NET BROKER : GOLDMAN SACHS & 

CO NW YK DTC 005 0 
9/1 W04 FED HOME LOAN MTG 6.5% M/B P-THRU 1/06/16 US -3,63939 10601 3,85803 10564 -3,84467 1336 000 1336 

09/19/2004 ' PRICE. 106.00762 NET BROKER : GOLDMAN SACHS& 
CO NW YK DTC 005 

Totals for securdy: .579,492.93 614,307.77 .612,179 .94 2,IZ7.83 0.00 2,127.83 

FHLMC GOLD E847511 6.5 08-01-M6 

9/16104 FHLMC E84751 6 5% DUE 01/08/2016 PRICE- 106.00781 -429,80695 10601 455,62894 10564 -454,05074 1,57820 000 1,578-20 

09/1912004 ' NET BROKER- GOLDMAN SACHS & CO, NW YK DTC 005 

Totals for security: -429,806.95 455,628.94 -"4.050 .74 1,678.20 0.00 1,578.20 

FHLMC GOLD E85015 11,5 08-01-2016 

9/16/04 FHLMC E8-5015 6 5% DUE 01/08/2016 PRICE: -549,27108 10601 582,27025 10564 -580,25340 2,01685 000 2,01685 
09119/2004 1 106 00781 NET BROKER- GOLDMAN SACHS & CO NW 

YK DTC 005 
Totals for security : -549,271 .08 582,270.25 -NO.253AC 2,016-86 0.00 2,016.85 

FHLMC GOLD E88477 6.5 03,01-2017 

9/16/04 FHLMC E8-8477 6 5% DUE 01/03/2017 PRICE- -346,64807 10601 367.47403 10564 -366,20118 1,27285 000 1,272810 
09/19/2004 " 106 00781 NET BROKER: GOLDMAN SACHS & CO NW 

YK DTC 005 
Totals for security : 446,"6.07 367A74.03 M,201.18 1,272.65 0.00 1,272.85 

EHLMC GOLD SINGLE FAMILY CS 15 YEARS SETTLESAPR 
3(24104 4.5% 15 APRIL PRICE 101.70312 NET BROKER : CSFB -5,100,ODO 00 10170 5,186,859 38 10137 -5,170,125 00 16,73438 000 16,73438 
04122J20U " NEWYORK DTC 355 

Totals for security: -61100,000.00 5,11K859.311 4170,125.00 16,734.38 0.00 16,734.38 

FHLMC GOLD SINGLE FAMILY 4.515 YEARS SE-MESAW - 
412/04 4.5% 15 MAY PRICE- 99.90625 NET BROKER: CSFB -5,100,000 00 9991 5,095,218 75 10141 -5,171,718 75 -76,50000 000 -76,50000 
05/18/2004 1 NEWYORK DTC 355 

Totals for security : -5.100,000.00 SOK215.75 4171,7`18.75 -76.500.00 0.00 -76,500.00 
FHLMC GOLD SINGLE FAMILY 6 30 YEARS SETTLESAUG 

Northern Trust *Generated by Norffiem Trust frorn periodic data on 28 Feb 05 C0661 
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Totals for security : -1A00,000 .00 1,721,960.96 -1,713,U&94 8,125.01 0.00 8,125.01 

FHLMC GOLD SINGLE FAMILY 5 31) YEARS SETTLES SEP 

8/6/04 5.0% 30 SEPTEMBER PRICE: 98 .4375 NET BROKER. -200,00000 9844 196.87500 97.53 -195,06250 1,81250 000 1,81250 
09/15/2004 GOLDMAN SACHS & CO NW YK DTC 005 
9113104 5.0% 30 SEPTEMBER PRICE. 97.53125 NET BROKER: -200.00000 9753 195,06250 9844 -196,87500 -1,81250 000 -1,81250 
W/15/2004 CSFB NEWYORK DTC 355 

A& 
Totals for security: -400.000.00 391,937.50 ~N`1,937.50 0.00 0.00 0.0111111111111" 

FHLMC GOLD SINGLE FAMILY 6.615 YEARS SETTLESOCT 
10113104 6.5% 15 OCTOBER PRICE 105.75 NET BROKER: -5,200,000 00 10575 5,499,00000 10584 -5,503,875 00 -4,87500 000 -4,87500 
10/19/2004 ' GOLDMAN SACHS & CO NW YK DTC 005 

5,499,OWOO 4503,11IM00 A875 .00 0.00 A875.00 

5,519,312 50 10594 -5,508,750 00 10,56250 000 

10,562.50 0.00 5,519,312.50 AN5,750 .00 10,5&L50 

Northern Trust *Generated by Northem Thist from periodic data on 28 Feb 05 C0661 
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Realized Gain/Loss Detail Page 37 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss GainfLoss; Gain/Low 

Fixed Income 
Government Mortgage Backed Securities 
Sales 
8/4104 6 0% 30 AUGUST PRICE. 9786328 NET BROKER. -200,00000 9786 195,72656 9742 -194,84375 88281 000 882.81 
08/1312004 ' CSFB NEWYORK DTC 355 

Totals for security: -M,000.00 1195,726.55 -194,843.75 882.81 0.00 

FHLfAQ GOLD SINGLE FAMILY 5 30 YEARS SETTLES JUN 

6[7/04 5.0% 30 JUNE PRICE 95 66406 NET BROKER : CSFB -200,00000 9566 191,32813 9521 -190,42622 90191 000 90191 
06/14/2004 NEWYORK DTC 355 
6/a/04 5 0% 30 JUNE PRICE 95 50781 NET BROKER : ALEX -700,00000 9551 668,55469 9521 -666,49175 2,06294 000 2,06294 
06/14/2004 BROWN AND SONS NEW YORK 
(V8104 5 0% 30 JUNE PRICE. 95 85937 NET BROKER . -700 .00000 9586 671,01563 9521 -666,49175 4,52388 000 4,52388 
06/14/2004 GOLDMAN SACHS & CO NW YK DTC 005 
6004 5 0% 30 JUNE PRICE: 95 53125 NET BROKER: -200,00000 9553 191,06250 9521 -190,42622 63628 000 63628 
06/14/2004 1 MORGAN STANLEY AND CO NW YK DTC 050 

Totals for socurity: 4200,DDO.00 

FHLMC GOLD TBA ft""99 6.5 12-01-201 

12/13/04 FHLMC 6.5% TBA POOL 15YR DECEMBER PRICE : -5,200,000 00 10614 
12J1612004 1 106 14062 NET BROKER : GOLDMAN SACHS& CO NW 

YK DTC 005 

Totals for securitf : -5.200,000-00 

FHLMC GOLD TBA POOL 09999999 5 .5 - 473IM29REG 

10,56250 



Page 38 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gairillvis GainfLoss- Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 
Sales 
7/14/04 FHLMC 30 YR GOLD 5 5% 15 JULY PRICE- 102.57421 -1,800,000 00 10257 1,846,335 94 10095 -1,817 .156 25 29,17969 000 29,17969 
07/20/2004 ' NET BROKER . CUSTODIAL TRUST COMPANY NEW 

JERSEY 
0 

Totals for security : -1'800,000.00 1,W33L94 -1,817,15625 29,179.69 0.00 29,179.69 

FHLMC POOL M24617 5% 07-01-=34 BW 

9/13/04 FHLMC POOL # A24617 5.0% DUE 01 /07/2034 PRICE: -199,99947 9844 196,87447 9753 -195,06198 1,81249 000 1,81249 

09/15/2004 " 98.43749 NET BROKER- GOLDMAN SACHS & CO, NW YK 
DTC 005 

Totals for security : -199.09 .47 196,874A7 -195,061 .98 1,812A9 0.00 11,8112.49 

FHLMC POOL #01 -1087 6,5% 0441 aQW SEQ 

9/16104 FHLMC POOL # Bl-1087 6 5% DUE 01/04/2009 PRICE: -947,16552 10601 1,004,069 45 10564 -1,000,59157 3,4T7 88 000 3,477 88 
09t2O/2004 106 00781 NET BROKER- GOLDMAN SACHS & CO NW 

YK DTC 005 
9/16104 FHLMC POOL # Bl-1087 6 5% DUE 01/04/2009 PRICE: -15,97614 10601 16 .93595 105.64 -1 6,8T7 29 5866 000 5866 
09/20/20()4 106-00777 NET BROKER- GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security : 4MX141 .65 1,021,OOL40 -1,017,465.86 3,536.54 0.00 3,536.54 

FHLMC POOL #914417 6.5% 10-01-2016 SEQ 

9/16fO4 FHLMC POOL # B1 5417 6.5% DUE 01 /10/2016 PRICE: -979,48020 10601 1,038,325 63 10564 -1,034 .729 00 3,59653 000 31W. 
09/20/2004 106 00781 NET BROKER: GOLDMAN SACHS & CO NW 

YK DTC 005 
9/16104 FHLMC POOL # B15417 6.5% DUE 01110/2016 PRICE -918,15713 10601 973,31829 10564 -969,94693 3,37136 000 3,37136 
09/2012004 106.00781 NET BROKER . GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security- .1,897,637.33 Z011,64&82 .2,004,675.93 6,W7.89 0.00 6.95729 
FHLMC POOL #E4-9176 G,S% 07-01-2008 SEO 

9/16104 FHLMC POOL # E49176 6.5% DUE 01/07/2008 PRICE: -65,86608 10601 69,82319 10564 -69,68133 24186 000 24186 
09/19/2004 1 106 00781 NET BROKER GOLDMAN SACHS & CO, NW 

YK DTC 005 
Totals for security: 45AGG.08 69.823 .19 -1119,611111.33 241.86 0.00 241AG 

FNLMC POOL XEG-30io ex% o2,oi-2oii wo 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Page 39 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss, 

FixedIncome 
Government Mortgage Backed Securities 
Sales 

9/16104 FHLMC POOL # E63010 6.5% DUE 01/02/2011 PRICE. -16,87972 W6 01 17,89382 10564 -17,83184 6198 000 6198 
09/19/2004 1 1060078 NETBROKER. GOLDMAN SACHS &CONW 

YK DTC 005 0 

Totals for security : -16,679.72 17,89&82 -17,831 .64 61 .98 0.00 61 .98 

FHLMC POOL #E7-7 

9/16/04 FHLMC POOL # E77043 6 5% DUE 01 10512014 PRICE: -20,92188 10601 22,17882 10664 -22.10200 7682 000 7682 

09/19/2004 ' 106 00777 NET BROKER: GOLDMAN SACHS & CO NW 
YK DTC 005 

Totals for security . -20,921.68 22A75.82 -22,`102.00 76.82 0.00 76.82 

FHLMC POOL OEB-2873 6.5% 03-01-2016 BEO 

9/16/04 FHLMC POOL # E8-2873 6 5% DUE 01/03/2016 PRICE: -35,71015 10601 37,85554 10564 -37,72442 13112 000 13112 
D9/1912004 1 106 00778 NET BROKER: GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security : 45,710.15 37,U&54 -37,724A2 131.12 0.00 131.12 

FHLMC POOL #EB-7291 6.6% 01-01,2017 BE 

9/16/04 FHLMC POOL # E8-7291 6 5% DUE 01/01/2017 PRICE: -17,12375 10601 18,15251 10564 -18,08963 6288 000 6288 
09/2012004 ' 106.OOT79 NET BROKER.- GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security: .17,123.75 18,152.51 41111AM.63 62.88 0.00 62A8-

FHLUC POOL *E9-W7 6.5% 07,01-2017 EEO 

9/16/04 FHLMC POOL # E9-0547 6 5% DUE 01/07/2017 PRICE: -77,49836 10601 82,15431 10564 -81,869 75 28456 000 28456 

09/19/2004 ' 106.0078 NET BROKER : GOLDMAN SACHS & CO NW 
YK DTC 005 

Totals for security: .7'rA".36 SZ154.31 .81,U9.75 291CS6 0.00 264AG 

FHLMC POOL #E9-W20 6.5% 08-01-2017 BE 

9/16/04 FHLMC POOL # E9-0620 6.5% DUE 01/08/2017 PRICE: -199,99977 10601 212,01538 10564 -211,28100 73438 000 73438 
09/19/2004 1 106 00781 NET BROKER . GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security: -199,999.T7 2MOI&38 -211,U1.00 734.38 0.00 734.38 

FNMA IS YEAR PASSmTHROUGHS 6.5% 15 YEARSSUMES JUNE 
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Totals for security: 4,000,000.00 1,051,87rL00 4,050,93740 937 .60 0.00 937 .13'-

FNMA 15 YEARS SINGLE FAMILY MORTGAGE 6.5% 15 YEARS SF-~S MAY 

5112/04 6 5% 15 MAY PRICE. 105 21875 NET BROKER:- BEAR -1,000,000 00 10522 1,052.18750 10609 -1,060,937 50 -8,750 .00 000 -8,75000 
M18/2004 I STEARNS NEW YORK OTC 352 

Totals for security: .1,000,000.00 1,052.187 .50 -1,060,937.50 -%750.00 0.00 -%750.00 

FNMA 15 YEARS SINGLE FAMILY MTG 5.5 _§gaLL%&L 
7/14104 FNMA 15 YEARS 5.5% 15 JULY PRICE' 102.71093 -1 .400,ODO 00 10271 1,437,953 13 10097 -1,413,562 50 24,39063 000 24,39063 
07/20/2004 ' NET BROKER: LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: IAN,000.00 iA37,95313 .1,413,50.50 24,390.63 0.00 24,390.63 

fNMA15YRPA5S-THR0UGI4S5j5YM$ SETTLESFED 

2/11/04 5.0% 15 FEBRUARY PRICE. 102.76562 NET BROKER : -4,000,000 00 102.77 4,110,625 00 10225 -4 .090,138 89 20,486.11 000 20,48611 
02/18/2004 GOLDMAN SACHS & CO NW YK DTC 005 
2/12/04 5.0% 15 FEBRUARY PRICE 10265234 NET BROKER. -1,400.000 00 10265 1,43T.132 82 10225 -i,431,54B 61 5,58421 000 5,58421 
02JI812004 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: 4k,680,800.00 5,547,757.82 4521,687.50 26,070 .32 0.00 26,070-fe 

FNKA15YRPASS,THR0l)QHS515VEMS SETTLE5JAN 

1/13104 5 0% 15 JANUARY PRICE 102.49609 NET BROKER: -1 .400,000 00 10250 1,434,945 32 10134 -1,418,772 00 16,17332 000 16,17332 
01/20/2004 LEHMAN BROS INC NEW YORK DTC 074 
1113104 5 0% 15 JANUARY PRICE 102.54296 NET BROKER : -4,000,000 00 10254 4.101,718 76 10134 -4,053,634 27 48,08449 000 48,08449 
01/20/2004 GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security . %400,000 .00 5,536,61KCS -M72AO6.27 64,257.8`1 0.00 64,257.81 
FNKAj5YRP-ASS-THR0UQHS5j5)fEARf SETTLESMAR 
3115/04 5 0% 15 MARCH PRICE 103 21093 NET BROKER- -1,400,000 00 10321 1,444-.95313 10244 -1,434.165 51 10,78762 000 10,78762 
03/18/20()4 LEHMAN BROS INC NEW YORK DTC 074 
3115/04 5 0% 15 MARCH PRICE 103 16796 NET BROKER. -4,000,000 .00 10317 4,126,718 76 102.44 -4,097,616 74 29 .10302 000 29,10302 
03118/2004 GOLDMAN SACHS & CO, NW YK DTC 005 

Totals for security: 4;A80,000.00 5.571,671.89 4531,781 .25 39,890.64 0.00 39,890.64 
FNKA 15 YR PASS-THROUGHS 5.5 15 YEARS BETTLESApg 
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6/10/04 6 5% 15 JUNE PRICE. 105.1875 NET BROKER. BEAR -i .ow,000 00 10519 1.051,875 00 10509 -1,050,937 50 93750 000 93750 
06117/2004 ' STEARNS NEW YORK DTC 352 d 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gainw/Loss, Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 
Sales 
4/14/04 5 5% 15 APRIL PRICE: 103 28125 NET BROKER: -1,400,000 00 10328 1,"5 .937 50 1G4 23 -1,459,281 25 -13,34375 000 -13,34375 

04/20120" 1 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security ; -1A00,000.00 1."5,937.50 .1,459,281 .25 43,34&75 0.00 43,343.716lia' 

FNMA 15 YR PASS-THROUGHS 6.5 ̀ 15 YEARS &MLESJAH 

1/13/04 5.5% 15 JANUARY PRICE: 104.00781 NET BROKER : -1 .400,000 00 10401 1,456,109 38 10303 -1,442,437 50 13,67188 000 13,67188 

01/20/2004 ' LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : -1Aw,000 .00 1,456,iOV.38 IA42.437 .50 M671 .88 0.00 13,671 .811 

FNMA15YRPA 2UGHS6.515YEARS SETTLES-FES 

2111/04 FNMA 6 5% TBA POOL 15YR FEB PRICE. 106.32812 -1,000,000 00 10633 1,063,28125 10612 -1,061,250 00 2,03125 000 2,031 .25 
02/18/2004 ', NET BROKER- 13EAR STEARNS NEW YORK DTC 352 

Totals for security : 41M,000-00 1,06%281 .25 .1,061,250 .00 2,031.25 0.00 2,031.25 

FNMA 15 YR CASS-THROUGHS 6.5 15 YEARS SETTLESOC 
10/13/04 6 5% 15 OCTOBER PRICE: 105.85937 NET BROKER: -1 .000,000 00 10586 1,058,593 75 105.94 -1,059,37500 -781 .25 000 -78125 
10/1 912004 ' 13EAR STEARNS NEWYORK DTC 352 

Totals for security: .1,000,000.00 1,058,393.75 -1,059,375.00 -781 .25 0.00 -781 .25 

FNMA 15 YR PASS-THROUGHS 6.5 SETTLES DEC 
12113/04 FNMA 15 YR 6.5% 15 DECEMBER PRICE 106.20703 -1,000,000 00 10621 1.062,070 31 10587 -1,058,750 00 3,32031 000 3,320 
12116/2004 ' NET BROKER BEAR STEARNS NEW YORK DTC 352 

Totals for security: -1,000,000.00 1,06Z070.31 .1,058,750.00 3,320.31 000 3,320.31 

FNMA 30 YEAR PASS-THROUGHS 6% 30 YEARS SErrLES JANUApy 

V9104 6 0% 30 JANUARY PRICE: 103.96093 NET BROKER -2,530,000 00 10396 2,630,21173 10284 -2,601,960 41 28,25132 000 28,25132 
01/1412004 1 (D)SBC WARBURG DILLON REED & COR NY 
1/9104 6 0% 30 JANUARY PRICE 104 04296 NET BROKER . -9.310,000 00 10404 9,686,400 41 10284 -9 .574,802 92 1 11,597.49 000 111,59749 
01114/2004 ' GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security : -il,640,000.00 '12,3`16,6`12A4 42,176.763.33 139,84&81 0.00 139,"11.81 
FNMA 30 YEARS SINGLE FAMILY MTQ 6 SWLES APR 
417/04 FNMA 30 YEARS 6 0% 30 APRIL PRICE : 103 .66015 -2,530,000 00 10366 2,622,60195 10405 -2,632,443 36 -9,94141 000 -9,84141 
04115r2()04 NET BROKER- (D)SBC WARBURG DILLON REED & COR NY 
4/7/04 FNMA 30 YEARS 6 0% 30 APRIL PRICE : 103 .8125 -9,310,000 00 10381 9,664,943 75 10405 -9,686,975 39 -22,03164 000 -22 .03164 
04li5r2O()4 NET BROKER: GOLDMAN SACHS & CO NW YK DTC 005 
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Totals for security: -11,340,000.00 12.287,54&70 .12,319,418.75 -31,873.05 0.00 .31 .973-Ofi-

FNMA 30 YEARS SINGLE FAMILY MTG 630 YEARSSETTLESJUL 

718/04 FNMA 30 YEARS 6 0% 30 JULY PRICE: 102.67187 -6,400,000 00 10267 6,571,000 00 10116 -6,474,222 13 96,77787 000 96,T77 87 

07/1512004 NET BROKER- GOLDMAN SACHS & CO NW YK DTC 005 

7/12/04 FNMA 30 YEARS 6.0% 30 JULY PRICE 10280468 -2,530,000 00 102.80 2,600,958 61 10116 -2,559 .340 94 41,61767 000 41,61767 

07/15/2004 NET BROKER- U13S WAR13URG LLC 
7/12104 FNMA 30 YEARS 6.0% 30 JULY PRICE: 102.76953 -2,910,000 00 10277 2,990.593 35 10116 -2,943,747 87 46,84648 000 46,845A8 

07"5/2()()4 NET BROKER- GOLDMAN SACHS & GO NW YK DTC 005 

Totals for security* -11,840,000.00 12,162,551 .90 -11,977,310.94 185,20 .02 0.00 165,241.02 

FNMA 30 YR PASS-THROUGH1i 6 30 YEARS SETTLES FES 

2/3104 6 0% 30 FEBRUARY PRICE 10385937 NET BROKER' -2,530,000 00 10386 2,627,642 19 10369 -2,623,344 41 4,29778 000 4,29778 
02/1212004 UBS WARBURG LLC 
2/3/04 6.0% 30 FEBRUARY PRICE. 10388671 NET BROKER : -9,310,000 00 10389 9,671,853 54 10369 -9,653,492 68 18 .36086 000 18 .36086 
02A212004 GOLDMAN SACHS & GO NW YK DTC 005 

Totals for security: -11,840,000.00 12,2NA9&73 -12,276,837.09 2Z658.64 0.00 22,658.64 

FNMA30YRPASS-THROUGHS63DYF-ARS SETTLESJUN 

6/8/04 FNMA 30 YR 6 0% 30 JUNE PRICE* 101-663015 NET -9,310,000 00 10166 9,464,560 52 10064 -9,369,567 57 94.99296 000 94,99290 
06114/2004 BROKER: GOLDMAN SACHS& CONWYKDTC005 
6/8104 FNMA 30 YR 6.0% 30 JUNE PRICE 10145703 NET -2,530,000 00 10146 2,566.862 88 10064 -2,546 .18T 54 20.67534 000 20.67534 
06/1412004 BROKER (D)SBC WARBURG DILLON REED & COR NY 

Totals for security,. .11,840,000.00 12 .031,423.40 .11,915,765.11 11 566611429 0.00 115,668.29 

FNMA 30 YR PASS-THROUGHS 6 30 YEARS SETTLES MAR 
3/10104 6 0% 30 MARCH PRICE. 104 35937 NET BROKER -9,310,000 00 10436 9,715,857 81 10350 -9,&35,514 27 80,34354 000 80,34354 
0311512004 GOLDMAN SACHS & GO NW YK DTC 005 
3/10104 6 0% 30 MARCH PRICE 104.29296 NET BROKER- -2,530 .000 00 10429 2,638,612 12 `103 50 -2,618,458 76 20,15336 000 20,15336 
()3"5/20('4 UBS WARBURG LLC 

Totals for security : -11.w000.00 12,35"09.93 -12,253,973.03 100,49&90 0.00 100.49&90 

FNMA 30 YR PASS-THROUGHS 6 30 yEAgS SETTLES My 

5110104 6 0% 30 MAY PRICE. 10103906 NET BROKER : -2,530,000 00 10104 2,556.288 29 10356 -2,620,OT7 16 -63,7BO 87 000 -63,78887 
05/13/2004 ' (D)SBC WARBURG DILLON REED & CDR NY 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par PrIce Proceeds cost Cost Gairdl-oss G.ain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 
5/10104 6 0% 30 MAY PRICE 10108593 NET BROKER: -9,310,000 DO 10109 9,01,100 83 10356 -9,641,469 72 -230.36889 000 -230,368 89_ 

05/13120(m ' GOLDMAN SACHS & CO NW YK OTC 005 

Totals for security : .11,"0,000 .08 11,907,389.12 -12,M11,546.88 .21KIS7.76 0.00 -2K`157.707 

FNMA 30 YR eMS-THROUGHS 6 30 YEARS SMLES M 

11/9104 6 0% 30 NOVEMBER PRICE. 10350781 NET BROKER: -4,040,000 00 10351 4,181,716 65 10362 -4,186.217 92 -4,50227 000 -4 .50227 
1111512004 GOLDMAN SACHS & CO NW YK DTC 005 
11/9/04 6.0% 30 NOVEMBER PRICE 103.48437 NETBROKER -1,400,OW 00 10348 1,448,781 25 10362 -1,450,669 58 -1,88833 000 -1,88833 
11/15/2004 ALEX BROWN AND SONS NEW YORK 

Totals for security . .5,"0,000.00 5,630,496.90 -SAM.887 50 -6,390.60 0.00 -44390.60 

FNMA 30 YR PASS-THRQMQH§ 6 30 YEARS SETTLE$ OCT 

10/12104 6 0% 30 OCTOBER PRICE 10364452 NET BROKER : -240,00000 10364 248,74687 10300 -247,20000 1,54687 000 1,54687 
10/14/2004 ' GOLDMAN SACHS & CO NW YK DTC 005 

Totals for secunty . M.000 .00 248,746.87 -247,2W 00 1,546.87 0.00 1,546.87 

FNMA 5 IS YEARS SETTLES MAY 

5112/04 FNMA 5 0% 15 MAY PRICE 99.42187 NET BROKER- -1,400,000 00 9942 1,391,9W 25 10120 1,4113,803 24 -24,89699 000 -24,89699 
05/1812004 LEHMAN 13ROS ING NEW YORK DTC 074 
St'13104 FNMA 5.0% 15 MAY PRICE 99.23437 NET BROKER : -4,000,000 00 9923 3,969,375 00 10120 -4,048,009 26 -78,63426 000 -78,6342 
05/18/20()4 GOLDMAN SACHS & CO NW YK OTC 005 0 

Totals for security. -5,400,000 .00 %36i,ni.25 -5,464,812.50 .103,531 .25 0.00 .103,531 .25 

FNMA 6.5 15 YEARS SETTLES NOV 

11/16/04 FNMA 6.5% 15 NOVEMBER PRICE. 106 0625 NET -1,000,000 00 10606 1,060,625 00 10569 -1,056,875 00 3,75000 000 3,75000 
11/18/2004 ' BROKER BEAR STEARNS NEW YORK DTC 352 

Totals for security: .1,000,000.00 1,060,625.00 -1,056,875.00 3,750-00 0.00 3,750.00 

FNMA 6.5 TBA POOL 15YR APR 

4115/04 FNMA TBA ro 5% TBA POOL 15YR APR PRICE. -1,000,000 00 10620 1,062,03125 10609 -1,060,937 50 1,09375 000 1,09375 
04/20'2()04 ' 106.20312 NET BROKER : BEAR STEARNS NEW YORK 

DTC 352 
Totals for security : 4,000,000.00 1,062,031.25 .1 .060,937 .50 1,093.75 0.00 1,093.T5 

FNKA PASS-THROUGHS 6.5 15 YEARS SETTLES MAR 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Prim Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 
3115/04 FNMA 6 5% 15 YEARS MARCH PRICE 10625 NET -1,000,000 00 106.25 1,062.500 00 10613 -1 .061,250 00 1,25000 000 1,25000 
03/18/2004 ' BROKER: BEAR STEARNS NEW YORK OTC 352 d 

-i,000,000 .00 1,W2,500.00 -1,061,260.00 1,250.00 0.00 1 .250.00 

-99,99020 101 73 101,72440 10042 -100.41203 1,31237 000 1,31237 

Totals for security'. 

FNMA POOL #=16 7/9 07-01-2019 BE 

15113/04 FNMA POOL # 255316 5.0% DUE 01/07/2019 PRICE 
0811712004 1 101 73437 NET BROKER: COUNTRYWIDE MORTGAGE -

NEW YORK 

Totals for security : 

FNMA POOL $725815 6% 12-01-2033 SEQ 

9113/04 FNMA POOL # 725815 6 0% DUE 01112/2033 PRICE-
09/16/2004 102 98828 NET BROKER : ALEX BROWN AND SONS 

NEW YORK 
9/14104 FNMA POOL # 725815 6 0% DUE 01/12/2033 BROKER: 
10/01/20G4 CHICAGO INCOME COLLECTION LONDON 

Totals tor security : 

FNMA POOL #734624 SAY. 07-01:JO19 BEO 

8113104 FNMA POOL # 734624 5 5% DUE 01/07/2019 PRICE: 
0811612004 ' 103.35937 NET BROKER- GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security : 

FNMA POOL #7~7061 5% 03,01,20jil SEQ 

7/16/04 FNMA POOL # 7670615 0% DUE 01/03/2019 PRICE. 
07/20/2004 1 100 82812 NET BROKER. COUNTRYWIDE MORTGAGE -

NEW YORK 

Totals for security: 

FNMA POOL #770492 "* 04,01-2019 REO 

7/16104 FNMA POOL # 770402 5.0% DUE 0110412019 PRICE-
07/21/2004 ' 100.82812 NET BROKER COUNTRYWIDE MORTGAGE -

NEW YORK 

Totals for securily: 

FNMA POOL #770913 5% 04-C" -2019 SEQ 

Northern Trust 

-M950.31 483XL48 -3KON.31 8,374.17 0.00 8,374.17 
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-99,990 .20 101,TZ4.40 400.4`12 .03 1,312.37 0.00 

-669,93357 10299 689,95307 10231 -W5,399 61 4,55346 000 

-001 000 000 000 -001 -001 000 

469,933 .58 689,953.07 -685,399 .62 4,563.45 0.00 

-399,96073 10336 41 3,396 91 10239 -409,52229 3.87462 000 

-U9,960 .73 413,396.91 40,522 .29 3,874.62 0.00 

-999,90018 10083 1,008 .180 60 9873 -987,24519 20,93541 000 

-9111111,900AG 1100%160.60 -967,245 .19 20,935.41 0.00 

-399.96031 10083 403,27248 9873 -394,89831 8,37417 000 

1,312.37 

4,55346 

-001 

4,553.45 

3,87461S 

3,974.62 

20.93541 

20.935AI 

8,37417 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 
7/16/G4 FNMA POOL # 770913 5 0% DUE 01/04/2019 PRICE. -299,970 T7 10083 302,45490 9863 -295,56494 6.88996 000 6,88996 

07/27/2004 1 100 82812 NET BROKER- COUNTRYWIDE MORTGAGE - 
NEW YORK 

Totals for security: mnll,970 77 302AS4.90 -295,564.94 6,8eg.96 0.00 6,889.96 

FNMA POOL #7741142 5% 04-M -20`19 BE 

7/16/04 FNMA POOL # 774942 5 0% DUE 01/04/2019 PRICE: -699,94006 10093 605,54105 9853 -591,12844 14.412 61 0 w 14.41261 
07120/2004 1 100.93359 NET BROKER . (D)SBC WARBURG DILLON 

REED & COR NY 

Totals for security : -U9,940.06 605,641.05 -M,12BA4 14AI2.61 0.00 '14,02 .61 

FNMA POOL #789868 6% 08,01-2034 SEQ 

9113/04 FNMA POOL # 789868 6 0% DUE 01/08/2034 PRICE. -530.00124 10299 545,83916 10239 -542,67158 3,16758 000 3,16758 
09115J2004 1 102 98827 NET BROKER ALEX BROWN AND SONS 

NEW YORK 

Totals for security: .530,001 .24 545,839.16 -642,671 .58 3,167.58 0.00 3,167.58 

FNMA SINGLE FAMILY MTG 5 15 YEARS SETTLES APR 

4/1&04 5 0% 15 APRIL PRICE- 101 54687 NET BROKER -4,000,000 00 10155 4,061,875 00 10291 -4,116,574 07 -54,69907 000 -54,69907 
04/20/2004 GOLDMAN SACHS & CO NW YK DTC 005 
4/14/04 5 0% 15 APRIL PRICE. 101 .25 NET BROKER . -1,400,000 00 10125 1.417,500 00 102 91 -1,440,800 93 -23,30093 000 -23,300 
0412012004 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : .5,400,OW.00 5,479,375.00 4557,375 .00 -78,000.00 0.00 -78,000.00 

FNMA SINGLE FAMILY MTG 5 15 YEARS SETTLES AUG 

8/6/04 5 0% 15 AUGUST PRICE- 101 73438 NET BROKER : -100,00000 10173 101,73438 10042 -100,42188 1,3`12 50 000 1,31250 
08/1712004 COUNTRYWIDE MORTGAGE - NEW YORK 
8/13/04 5 0% 15 AUGUST PRICE- 100 421 68 NET BROKER- -100,00000 '100 42 100,42188 10173 -101,73438 -1,31250 000 -1,31250 
08/17/2004 GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: -200,000.00 2OZ156.26 -202,156.26 0.00 0.00 0.00 

FNMA SINGLE FAMILY MTO 5 15 YEAAS SUnaSJUL 

6/17/04 FNMA SINGLE FAMILY 5 0% 15 JULY PRICE: 99.51562 -3,000,000 00 9952 2,985,468 TS 9858 -2,957,517 36 27,95139 000 27,95139 
07/20/2004 ' NET BROKER- ALEX BROWN AND SONS NEW YORK 
6/30104 FNMA SINGLE FAMILY 5 00/615 JULY PRICE 9951562 -3,00,WD 00 9952 2,985,466 75 99 .10 -2,973,045 91 12,42284 000 12,42284 
07/2Z20N I NET BROKER. GOLDMAN SACHS & CO NW YK DTC 005 
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Totala, for security. &4",000.00 5,345,624.99 -5,U2,5W.00 3,1124.99 0.00 3,124." 

FNMA SINGLE FAMI SETTLES JUN 

5/14104 5 0% 30 JUNE PRICE 9515625 NET BROKER : CSFB -200.QOO 00 9516 190,31250 9469 -189,38194 93056 000 93050 
0611412004 NEW YORK DTC 355 

5114/04 5 .0% 30 JUNE PRICE 95 13281 NET BROKER . -700,00000 9513 665,92969 9469 -662,83681 3,09288 000 3,092 W 
06114/2004 GOLDMAN SACHS & CO NW YK DTC 005 
5/19/04 5 0% 30 JUNE PRICE 95.1875 NET BROKER : -200,00000 9519 190,37500 9469 -189,38194 99306 000 99306 

06114'2004 MORGAN STANLEY AND CO NW YK DTC 050 
5/20/04 5 0% 30 JUNE PRICE 95 40625 NET BROKER' ALEX -700,00000 9541 667,84375 9469 -662,83681 5,00694 000 5,00694 
06/14/2004 BROWN AND SOINS NEW YORK 
5/25/04 5 0% 30 JUNE PRICE 95.40625 NET BROKER: UNION -700,00000 9541 667 .84375 95.26 -666,81494 1,02881 000 1,02881 
06/14/2004 1 BANK OF SWIT NEW YK DTC 642 
5/25/04 5 0% 30 JUNE PRICE 95.13281 NET BROKER: -700,00000 9513 665,92969 9526 -666,81494 -88525 000 -88525 
06114M04 LEHMAN BROS INC NEW YORK DTC 074 
5125/04 5.0% 30 JUNE PRICE 95.1875 NET BROKER. CSFB -21)0,000 00 9519 190,37500 9526 -190.51856 -14356 000 -14356 
0611412004 NEW YORK DTC 355 
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7/8104 FNMA SINGLE FAMILY 5 0% 15 JULY PRICE 10082812 -1 .700,000 00 10083 1,714,078 13 9910 -1 .684,726 02 29,35211 000 29 .35211 
07/20/2004 NET BROKER: COUNTRYWIDE MORTGAGE - NEW YORK 
719/04 FNMA SINGLE FAMILY 5 0% 15 JULY PRICE: 100 93&% -600,000 GO 10093 605,60156 99`10 -594,609 iB 10,99238 000 10,992.0 
07/20/2004 NET BROKER. (D)SBC WARBURG DILLON REED & COR NY 
7/14104 FNMA SINGLE FAMILY 5 0% 15 JULY PRICE- 100.71875 -100 .00000 10072 100,71875 9910 -99,10163 1,61722 000 1,61722 
07122J2004 NET BROKER. GOLDMAN SACHS & CO NW YK DTC 005 
7116/04 FNMA SINGLE FAMILY 5 0% 15 JULY PRICE: 98.73437 -1,400,ODO 00 9873 1,382,2el 25 10086 -1,411,978 94 -29,69769 000 -29,69769 
07/20/2004 NET BROKER LEHMAN BROS INC NEW YORK DTC 074 
7/16/04 FNMA SINGLE FAMILY 5 0% 15 JULY PRICE 98.53125 -900,00000 90 .53 886,78125 10086 -907,70075 -20,91950 000 -20,91950 
07/2=004 NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security, -10,700,000.00 10,860,398 .44 .10,625,679 .69 31.718.75 0.00 31,718.75 

FNMA SINGLE FAMILY MTO 5 15 YEARS SETTLES JUN 

6114104 5 0% 15 JUNE PRICE 99 14062 NET BROKER: -1,400,000 00 9914 1,387,968 75 9894 -1,385,092 59 2,87616 000 2,87616 
06117/2004 LEHMAN BROS INC NEW YORK DTC; 074 

6M4104 5 0% 15 JUNE PRICE 999414 NET BROKER- -4,000,000 00 9894 3,957,656 24 9894 -3,957,407 41 24883 000 24883 
06/17/2004 GOLDMAN SACHS & CO NW YK DTC 005 
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Totals for security : -8,6w,000 .00 8,337,769 .53 41,=,7W .96 -60,5119.55 0.00 .60,519.56 

FNMA 51NGLE FAMILY WrG 6 30 YEARS SETTLESDEC 

12/3104 FNMA 30 YEARS 6 0% 30 DECEMBER PRICE : 10353906 -1,400,000 DO 10354 1,449,546 88 10327 -1,445,784 30 3 .76258 000 3,76258 
12/13/2004 NET BROKER ALEX BROWN AND SONS NEW YORK 
1217104 FNMA 30 YEARS 6.0% 30 DECEMBER PRICE . 103 .53515 -4,040,DDO 00 10354 4,182,820 30 10327 -4,172 .120 40 10,69990 000 10 .69990 
12113/2004 NET BROKER GOLDMAN SACHS & GO NW YK DTC 005 

-240,00000 10336 248,07187 10295 -247,08472 98715 000 98715 
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Totals for security : -3,400,000 .00 3,23BW9.38 -%228,585.94 10,023A4 0.00 

4121/04 5.0% 30 MAY PRICE 97.4375 NET BROKER -1,000.000 00 9744 974.37500 9876 -987,57813 -13,20313 000 -13,20313 
05/1312004 LEHMAN BROS INC NEW YORK DTC 074 
4/21/04 5 0% 30 MAY PRICE 97.45312 NET BROKER -2,400,000 00 9745 2.338,875 00 9876 -2,370,187 51 -31,31251 000 -31,312 51 
05/1312004 GOLDMAN SACHS & GO NW YK DTC 005 
4/23104 5 0% 30 MAY PRICE 97.45312 NET BROKER- CSFB -2,400,000 00 9745 2,338,875 00 9759 -2,342,072 37 -3,19737 000 -3,19737 
0511312004 NEWYORK DTC 355 
4/23/04 5 0% 30 MAY PRICE- 97.4375 NET BROKER: CSFB -1,000,000 00 9744 974,37500 9759 -975,86349 -1,48849 000 -1,48849 
051`13/2004 NEWYORK DTC 355 
5/10/04 5 0% 30 MAY PRICE 95 07031 NET BROKER: -700,00000 9507 665,49219 9570 -669,89517 -4,40298 000 -4,40298 
05113/2004 (D)SBC WARBURG DILLON REED & COR NY 
5/10/04 5 0% 30 MAY PRICE 950664 NET BROKER. -700,00000 9507 666,46484 9570 -W,895 17 -4 .43033 000 -4,43033 
05113=04 LEHMAN BROS INC NEW YORK DTC 074 
5/10/04 5 0% 30 MAY PRICE. 95 07812 NET BROKER CSFB -400,00000 9508 380,31250 9570 -382,79724 -2,48474 000 -2,48474 
05/13r2OO4 NEWYORK DTC 355 

Totals for security: 

FNMA SINGLE FAMILY WQ 6 30 YEARS __W3M&AV_P 

8/12/04 6 0% 30 SEPTEMBER PRICE 102 98828 NET BROKER : 
09/16/2004 ALEX BROWN AND SONS NEW YORK 
8/18/04 6 0% 30 SEPTEMBER PRICE 102 98828 NET BROKER : 
09116/2004 (D)SBC WARBURG DILLON REED & COR NY 

8/18M4 6.0% 30 SEPTEMBER PRICE' 102 98828 NET BROKER: 
09/16/2004 GOLDMAN SACHS & CO, NW YK DTC 005 
&25/04 6 0% 30 SEPTEMBER PRICE 103.36327 NET BROKER. 
0911612004 GOLDMAN SACHS & GO NW YK DTC 005 

-6,440,000.00 1~632,367.118 -5,617,904.70 14,462.48 0.00 114,4162-48 

-5,200,000 00 10299 5,355,390 61 10235 -5,322,030 71 33,35990 000 33.35990 

-2,000,000 00 10299 2,059,765 62 10295 -2,059,039 35 72627 000 72627 

-2,000,000 00 10299 2,059,765 62 10295 -2,059,039 36 72626 000 72626 
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9/13/04 6 0% 30 SEPTEMBER PRICE 102.30859 NET BROKER- -670,00000 10231 685,46758 10299 -690,02148 -4,55390 000 -4,55390 

09116/2004 GOLDMAN SACHS & CO NW YK DTC: 005 
9113/04 6 0% 30 SEPTEMBER PRICE 102.39062 NET BROKER -530,00000 10239 542,67031 10299 -545 .83789 -3,16758 000 -31167 5*8 

09/16/2004 (D)SBC WARBURG DILLON REED & COR NY 

Totals for security . .10,640,000 00 18,951,131 .61 .10,923,053.51 28,078 .10 0.00 28,079.10 

FNKA SINGLg FAMILY MTG 6.515 YEARS SETTLESJUL 

7/14/04 6 5% 15 JULY PRICE 105.625 NET BROKER : BEAR -1,000,000 00 10563 1,056,250 00 10497 -1,049,687 50 6,56250 000 6,56250 

07120/2004 1 STEARNS NEW YORK DTC 352 

Totals for security: -1,000,000.00 1,056.250.00 .1,049,667.50 6,56210 0.00 6,562.50 

FNMA TSA POOL #9999999 5.5 DUE 03-01-2015 REG 

3/15/04 FNMA 5 5% TBA POOL 15YR MARCH PRICE. 104.47656 -1,400,000 00 10448 1,462,67188 10389 -1,454 .468 75 8,20313 000 8,20313 
03/18/2004 ' NET BROKER LEHMAN BROS INC NEW YORK DTC 0-14 

Totals for security: -1 .400,000.00 1,462,671.88 -1,454,468 75 8,203.13 0.00 8,203.13 

FNMA TBA POOL #9999999 5.5 DUE 05-01-2014 REG 

5/12104 FNMA 5 5% TBA POOL 15YR MAY PRICE. 10170703 -1,400,000 00 10171 1,423,898 43 10306 -1,442,875 00 -18,97657 000 -18,97657 
0511812004 " NET BROKER LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: .1,400,000.00 1,423,598.43 .1,442,875.00 .18,976.57 0.00 -18.97&!18 

FNIKA TBA POOL 5.5 15 YR AUG 

8/6104 FNMA 5 5% TBA POOL 15YR AUG PRICE 103.35937 -1,400,000 W 1D3 36 1,447.03125 10239 -1,433 .468 75 13,56250 000 13,56250 
08117/2004 NET BROKER GOLDMAN SACHS & CO NW YK DTC; 005 
8/13104 FNMA 5.5% TBA POOL 15YR AUG PRICE: 10239062 -400,00000 10239 409,56250 10336 -413,43750 -3,87500 000 -3,87500 
08/17/2004 NET BROKER . LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : -1,800,000.00 1,856,593.75 .1,846,906.25 9,667-50 0.00 9,M7 .50 

FNMA TBA POOL 5.5 15 YR FED 
2112104 FNMA 5.51/6 TBA POOL 15YR FEB PRICE. 104.17968 -1,400,000 00 10418 1,458,515 63 10375 -1,452.500 00 6,01563 000 6,01563 
02/1812004 1 NET BROKER . LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : -1A00,w.00 `1,458,51L63 -1,452,500 .00 6.01&63 0.00 6,015.63 

FNMA TBA POOL 5.6% 15 YR JUN 
6/14/04 FNMA 5.5% TBA POOL 15YR JUN PRICE: 101 39M3 A.400,000 00 101.40 1,419,578 13 10137 -1 .419,250 00 32813 000 32813 
0&17/2004 ' NET BROKER LEHMAN BROS INC NEW YORK DTC 074 
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Totals for security,. -1,400,000 .00 1,419,578 .13 .1,419,250 .00 328.13 0.00 

FNMA TBA POOL 6 30 YR AUG 

8/4/04 FNMA 6% TBA POOL 30YR AUG PRICE 10269921 -2,910,000 00 10270 2,988,547 27 10242 -2,980,444 80 8,102A7 000 8,10247 

08/1312004 ' NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 
8/5/04 FNMA 6% TBA POOL 30YR AUG PRICE 10277343 -2,530,000 00 10277 2,600,167 98 10242 -2.591 .245 83 8,92215 000 8,92215 

0811312004 1 NET BROKER UNION BANK OF SWIT NEW YK DTC 642 

Totals for security : %440,000 .00 5,588,715.25 .1%571 .690.63 17,024.62 0.00 17,024.62 

FNMA TRA POOL 6 .5 15 YR JAN 

1/13/04 FNMA TBA 6 5% TBA POOL i 5YR JANUARY PRICE: -1,0D0,000 00 10630 1,062,968 75 10559 -1,055,937 50 7,03125 000 7,03125 

01/20'2004 ' 106 29687 NET BROKER' BEAR STEARNS NEW YORK 
DTC 352 

Totals for security : -1,000,000 .00 1,062,96&75 4,066,937.50 7,031 .25 0.00 7,031 .25 

FNMA APOOL6.515YRSEP 

9115/04 FNMA 6 5% TBA POOL 15YR SEP PRICE 106.10937 -1,000,000 00 10611 1 .061,093 75 10578 -1,057,812 50 3 .28125 000 3,28125 
M2012004 I NET BROKER BEAR STEARNS NEW YORK DTC 352 

Totals for security: .11000,000.00 1,061,093.75 -1,067,812.50 3,281 .25 0.00 3".25 

FNMA TBA POOL 6.511. 

8/11/04 FNMA TBA POOL #9999999 6 5% DUE 01 AUG 201 -1,000,000 00 10600 1,060,000 00 41 -i .054,D62 50 5,93750 000 5,93750 
08117/2004 ' PRICE 1060 NET BROKER- BEAR STEARNS NEW 

YORK DTC 352 

Totals for security : .11000,000.00 1,060,000.00 4,0154,062.50 5,9V .50 0.00 5,937 .50 

G STAR 2003 3 LTD POOL #61 52113 6% 0645,2033 BE 

1V18104 
GOVTNATLMTGASS06%MBPT15/06/33 USD1000 -776,35670 10380 805,89362 10387 -806,37884 48522 000 -48522 

11/22/2004 1 PRICE- 10380468 NETBROKER ALEXBROWNAND 
SONS NEW YORK 

Totals for security . -T7%356 .70 W89&62 4106,378 .84 485.22 0.00 465.22 

GNMA 6 T13A POOL 30YR APR 

4/14104 GNIMA 6% TBA POOL 30YR APRIL PRICE 10348437 -5.280,000 00 10348 5,463,975 00 10441 -5,512,650 00 -48,67500 000 -48,675 GO 

04/22~2004 ' NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: -SAI%000.00 6v463,97&00 1%5121650.00 -48,675.00 0.00 -48,575.00 
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GNMA 7 TBA POOL 30YR SETTLES NOVEMBER 

11/17/04 GNMA 7% TBA POOL 30YR SETTLES NOVEMBER PRICE : -5,3W,000 00 10652 5,645,328 13 10671 -5,655,679 71 -10,35158 000 -10,351 

11/2212004 ' 106 51562 NET BROKER: GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security : 4300,00000 5."5,328 .13 4"5,679 .71 10,351 .58 0.00 40,351 .58 

GNMA 130 YEARS SINGLE FAWLY MORTGAGE 6% 30 XL&3§ajE[LL&EjjBUM 

2/5/04 GNMA 30 YEARS 6% 30 FEBRUARY PRICE 104375 -1,280,000 00 10438 1,336,000 00 10433 -1,335.454 55 54545 000 54545 

OZ1912004 NET 13ROKER GOLDMAN SACHS & CO NW YK DTC 005 

215104 GNIMA 30 YEARS 6% 30 FEBRUARY PRICE- 104.375 -2,720,000 00 10438 2,839,00000 104.33 -2,837,840 91 1'159 09 000 1,15909 

02/19/2004 NET BROKER' GOLDMAN SACHS & CO NW YK DTC 005 
2/17/04 GNMA 30 YEARS 6% 30 FEBRUARY PRICE- 104.625 4,280,000 00 10463 1,339,200 00 10433 -1 .335,454 54 3,74546 000 3,74546 

02119/2004 NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security . -5,280,000 .00 "14.21)(1.00 4508,750 .00 5,450.00 0.00 5,450.00 

GNMA 130 YEARS SINGLE FAMILY MTQ 6 SETTLESAUG 

8/16/04 GNMA 130 YEARS 6 0% 30 AUGUST PRICE' 103.52734 -11,080.000 00 10353 11,470,829 72 10289 -11 .400.28125 70,54847 000 70 .54847 
0811912004 ' NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals ftr security: -11,088.000.00 11,470,829.72 -11AM281 .25 70,50.47 0.00 70,548,ft 

GNMA 1,V YEARS SINGLE FAMILY MrQ 6 SETTLESDEC 

12/15/04 PENDING GNMA 130 YEARS SINGLE FAMILY MTG 6 -2,080,000 00 10382 2,159,462 51 103.62 -2,155,3`18 75 4,14376 000 4,14376 
12/20/2004 1 SETTLES DEC 

Totals for afturtty: -2,080,000 00 2,159,46LSI -41W318.75 4,14336 0.00 4,143.76 

GNMA 130 YEARS SINGLE FAMILY MTQ 6 30 YEARS SETTLEIM 

6/16/04 6 0% 30 JUNE PRICE : 101 .9375 NET BROKER . -11,080,000 00 10194 11,294,675 00 10137 -11,231,306 25 63,36875 000 63,36875 

06=/20()4 " GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: -11,080,000.00 11aK675.00 -11,231,306.25 63,368.75 0.00 63,3611.75 

GWA 130 YR Sf PAN-THROUGHS 6 .5 30 )MARS SETTLES APR 

4114/04 GNMA 130 YR 6 5% 30 APRIL PRICE . 104.92968 NET -8,260,000 00 10493 8,667,192 23 10546 -8,711,156 97 -43,9" 74 000 -43,9" 74 
04Wn004 I BROKER GOLDMAN SACHS & CO NW YK DTC 005 
4/19/04 GNMA 130 YR 6 5% 30 APRIL PRICE : 105.03125 NET -2,600,000 00 10503 2,730,812 50 10546 -2,742,010 67 -11,19817 000 -11,19817 
()4/22/2004 ' BROKER SALOMON BROS INC& NWYKDTC274 
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FixedIncome 
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Sales 
4/19/04 GNMA 130 YR 6.5% 30 APRIL PRICE 105.0039 NET -2,000,000 00 10500 2,100,078 12 10646 -2109,239 98 -9,1160 86 000 -9,16086 
04/22/2004 BROKER BEAR STEARNS NEW YORK DTC 352 
4/19104 GNMA 130 YR 6 5% 30 APRIL PRICE 104 99218 NET -1,200,000 00 10499 1,259,906 26 10546 -1,265,543 38 -5,63712 000 -5,6370 
04/2212004 BROKER- MORGAN STANLEY AND CO NW YK DTC 060 

Totals for security : .14,060,000 00 14,757,980 .11 -14,827,950.00 -W960.89 0.00 -69,960.69 

GMA 130 YR SF PASS-THROUGHSISF) 6&IM SETTLES ALLQ 

8/13/04 GNMA 130 YR 6 5% 30 AUGUST PRICE 10520312 -1,200,000 00 10520 1,262,437 50 10456 -1,254,756 47 7,68103 000 7,68103 
08/19/2004 NET BROKER MORGAN STANLEY AND CO, NW YK DTC 

050 
8/13/04 GNMA 130 YR 6.5% 30 AUGUST PRICE. 105.20312 -2,600,000 00 10520 2,735,28125 10456 -2,718,639 01 16,64224 000 16 .64224 

08119/2004 NET BROKER. SALOMON BROS ING & NW YK DTC 274 
8/16/04 GNMA 130 YR 6 5% 30 AUGUST PRICE- 105.07812 -2,000,000 00 10508 2,101,562 50 10456 -2,091,260 T7 10,301 73 000 10,30173 
08/1912004 NET BROKER. BEAR STEARNS NEW YORK DTC 352 

Totals for security : -51800,000 .00 8,099,2al.25 -COK656.25 34,625.00 0.00 34,625.00 

GNMA 130 YR SINGLE FAM PASS-THROUGHS(SFI 5,5 30 YRS SETTLES JAN 

1/15104 GNMA 130 YR 5.5% 30 JANUARY PRICE- 10277734 -800,00000 10278 822,21875 10097 -807,74691 14,47184 000 14,47184 
OlrOJ2004 NET BROKER: LEHMAN BROS INC NEW YORK DTC 074 
1/115/04 GNMA 130 YR 5.5% 30 JANUARY PRICE 102.72656 -3,250,000 00 10273 3,338,613 30 10097 -3,281,471 84 57,14146 000 ST,141 
0112212004 NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: A050,000 00 4,160,83LOS A089,218.75 71,613.30 0.00 71 .613.30 

QNMA 130 YR SINGLE FAMILY PASS-THROUGHli 5.5 30 YEARS SUTLES JUN 

6/16/04 GNMA 130 YR 5 5% 30 JUNE PRICE 99 08984 NET -800,00000 9909 792,71875 9910 -792,82531 -10656 000 -10656 
Or'/22/20()4 BROKER LEHMAN BROS INC NEW YORK DTC 074 
6/16/04 GNMA 130 YR 5 5% 30 JUNE PRICE 99.14062 NET -7 .250,000 00 9914 7,187,695 31 9910 -7,184,979 38 2,71593 000 2,71593 
0613012004 BROKER- GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security : 7,980,414.06 -7,977,604.09 2,809.37 0.00 2,609.37 

GNMA 130 YR SINGLE FAMILY PASS-THROUGHS5.5 30 YEARS NOV 

11/8/04 GNMA 130 YR 5.5% 30 NOVEMBER PRICE 101 .96875 -4,200,000 00 10197 4,282,687 50 10205 -4,286,296 89 -3,60939 000 -3,60939 
"12V2004 NET BROKER GOLDMAN SACHS & co Nw YK D-rc 005 
11/8/04 GNMA 130 YR 5 5% 30 NOVEMBER PRICE- 10201562 -2,500,000 00 10202 2,550,390 63 10205 -2,551 .367 20 -97657 000 -97657 
11122120" NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 
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11110104 GNMA 130 YR 5.5% 30 NOVEMBER PRICE 101.8"2 -1,350,000 00 10189 1,375,523 44 10205 -1,377,738 29 -2,21485 000 -2,214 
11/22/2004 NETBROKER BARCLAYS BANK PLC NEWYORK 6 
11118/04 GNMA 130 YR 5 5% 30 NOVEMBER PRICE 10205468 -1,350,000 00 10205 1,3T7,738 29 10189 -1,375,523 44 2,21485 000 2,21485 
11/22/2004 NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: -9,400,000.00 9,586,339M -9,590,925 .62 -C585.96 0.00 -4,585.96 

GNMA 130 YR SINGLE FAMILY PASS-THRU(SF) 6.5 30 YEARS SETTLES JUL 

7/19/04 GNMA 130 YR 6 5% 30 JULY PRICE 104.73437 NET -2,000,000 00 10473 2,094,687 50 10371 -2,074,170 26 20,51724 000 20,51724 
07/2212004 BROKER. BEAR STEARNS NEW YORK DTC 352 
7120/04 GNMA 130 YR 6 5% 30 JULY PRICE 104 6875 NET -2,600 .000 00 10469 2,721 .87500 10371 .2,696,421 34 25,45366 000 25,453 66 
07122/2004 BROKER. SALOMON BROS INC & NW YK DTC 274 
7/20/04 GNMA 130 YR 6 5% 30 JULY PRICE- 104 6875 NET -1,200,0W 00 10469 1,256,250 00 10371 -1,244,502 15 11 .74785 000 11,74785 
07122J2004 BROKER MORGAN STANLEY AND CO NW YK DTC 050 

Totals for security: 41111100,000 .08 6,07ZB12.50 .6,015,093 .75 57,718.75 0.00 57,716.76 

GNMA 130 YR SINGLE FAMILY PASS THROUGHS(SIF1 5.5 30 YFMS SETTLES MAY 
5117104 GNMA 130 YR 5.5% 30 MAY PRICE 99 51953 NET -7,250,000 00 9962 7,215,166 00 10084 -7,310,594 91 -95,42891 000 -95,42891 

05/20/2()04 BROKER- GOLDMAN SACHS & CO NW YK DTC 005 
5/17/04 GNMA 130 YR 5 5% 30 MAY PRICE 99 48437 NET -800,00000 9948 795,87500 10084 -806,68634 -10,81134 000 -10.81134 
0512012004 BROKER LEHMAN BROS INC NEWYORK DTC; 074 

is 
Totals for security. 4k050,0W .00 6,011,041.00 .8,117,261 .25 -106,240.25 0.00 .106,240.25 

GNMA 130 YR SINGLE FAMILY PASS-THROUGHS(SIF11 5 30 YEARS SETTLES SEP 
9114/04 5 0% 30 SEPTEMBER PRICE 99 65234 NET BROKER -500,00000 9965 498,26172 9888 -494,38477 3,87695 000 3,87695 
09122/2004 1 ALEX BROWN AND SONS NEW YORK 
9114104 5 0% 30 SEPTEMBER PRICE. 99 76171 NET BROKER- -2,000 .000 00 9976 1,995,234 38 9888 -i,9T7,539 06 17,69532 000 17 .69532 
0912212004 SALOMON BROS INC & NW YK DTC 274 
9/16/04 5.0% 30 SEPTEMBER PRICE 100 16406 NET BROKER -3,100,000 00 10016 3,105,085 95 9888 -3,065,185 56 39,90040 000 39,90040 
09/22/2004 GOLDMAN SACHS & CO NW YK DTC 005 
9/20/04 5.0% 30 SEPTEMBER PRICE 9875 NET BROKER : -3,100,000 00 98 .75 3,061,250 00 10016 -3,105,085 95 -43,83595 000 -43~835 95 
09122/2004 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security . -%?00.000.00 8,659,832.05 -8,642,195.33 17,636 .72 0.00 117,6316 .72 

GUMA 130 YR SINGLE FAMILY PASS-THROUGNSWI 6 30 YEAgj 3OTLES jAN 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par - --Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Government Mortgage Backed Securities 
Sales 

1115/04 GNMA 130 YR 6 0% 30 JANUARY PRICE. 104.60156 -1,280,000 00 104 60 1,338.9DO 01 10350 -1,324,800 00 14,10001 000 14,10001 

01/22/2004 ' NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security : .1,2W,000.00 1,333,900.01 -1,32A,800 .00 114,1100 .01 0100 '14,1100.01 

roNMA 130 YR SINQLE FAMILY P&SS-THROUGHS(SF) 6 30 YEARS SMLES MAR 

3/15/04 6 0% 30 MARCH PRICE 104 57812 NET BROKER- -5,280,000 00 10458 5,521,725 00 10407 -5,496,000 00 26,72500 000 26,72500 

0312312004 ' GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: _U80,000.00 5,521,726.00 4495 .000.00 26,725 .00 0.00 A725.00 

GNMAI 30YR SINGLE FAMI If PASS-THROUGHIISF) 6 30 YEARS SETTLES MAY 

5/17/04 GNMA 6% TBA POOL 30YR MAY PRICE- 102.09765 -5,280,000 00 10210 5,390,756 24 10330 -5,454,487 53 -63,73129 000 -63,73129 
05/20/2004 1 NET BROKER . GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security* -5,280,000.00 5,390,756.24 -5,454,487 53 -63,731.29 0.00 .63,731.29 

GNMA 130 YR SINGLE FAMILY PASS-THROUGHS(SM 6.5 30 YEARS SETTLESFEBRUARY 

1/22/04 GNMA 6 5% TBA POOL 30YR FEBRUARY PRICE -2,800,000 00 10545 2,952,687 50 10548 -2,9W,311 58 -62408 000 -6624 06 

()2~20/20')`i 105 45312 NET BROKER LEHMAN BROS INC NEW 
YORK DTC 074 

2/11/04 GNMA 6 5% TBA POOL 30YR FEBRUARY PRICE -2,800,000 00 105 45 2,952,687 50 10547 -2,953,207 94 -52044 000 -52044 
02J20/2004 105.45312 NET BROKER- MORGAN STANLEY AND CO 

2/13/04 
NW YK DTC 050 

.2,000,000 00 10588 2,117,656 26 10547 -2,109,434 24 8,22202 000 8,22202 GNMA 6 5% TBA POOL 30YR FEBRUARY PRICE: 
02119r2004 105 88281 NET BROKER- BEAR STEARNS NEW YORK 

DTC 352 
2/17/04 GNMA 6 5% TBA POOL 30YR FEBRUARY PRICE: -1,200,000 00 10583 1,269,937 50 10547 -1,265,660 55 4,27695 000 4,27695 
0212012004 105 82a12 NET BROKER . MORGAN STANLEY AND CO 

NW YK DTC 050 
2/17/04 GNMA 6 5% TBA POOL 30YR FEBRUARY PRICE -8,260,000 00 10579 8,738,176 60 10547 -8,711,963 41 26,21319 000 26,213 ig 
0211912004 105.78906 NET BROKER GOLDMAN SACHS & CO NW 

YK DTC 005 
2/17/04 GNMA 6.5% TBA POOL 30YR FEBRUARY PRICE- -2,600,000 00 106 a5 2,752,140 64 10547 -2,742.264 51 9.87613 000 9,87613 
0211912004 105 85156 NET BROKER- SALOMON BROS INC & NW YK 

DTC 274 

Totals for security . .19,660,000.00 20,793,21111111,00 .20,735.842.23 47,443.77 0.00 47,443.T7 

GNMA 130 YR SINGLE FAMILY PASS-THROLUGHS(SM 6.5 30 YEARS SETTLESJANUAItY 
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Realized Gain/Loss Detail 
Page 54 of 445 

Trade/ Trade Lind Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss, Gain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 
1/15/04 GNMA 6 5% TBA POOL 30YR JANUARY PRICE- -8,260,000 00 10559 8,722,043 75 10513 -8,683 .716 93 36,32682 000 38,32682 

01/22/2004 1 10559375 NETBROKER . GOLDMAN SACHS&CO NW 
YK DTC 005 

1/15/04 GNMA 6 5% TBA POOL 30YR JANUARY PRICE- -2.000,000 00 10552 2,110,31250 10513 -2,102,594 90 7,71760 000 7,71760 

01122/2004 10551562 NETBROKER BEAR STEARNS NEWYORK 
DTC 352 

1/16/04 GNMA 6.5% TBA POOL 30YR JANUARY PRICE : -4,000,000 00 10560 4,224,062 52 105 13 -4,205.189 80 72 000 18,87272 

01/22/2004 105 60156 NET BROKER- MORGAN STANLEY AND CO 
NW YK DTC 050 

1/16/04 GNMA 6.5% TBA POOL 30YR JANUARY PRICE -2,600,000 00 10554 2,744,015 64 10513 -2,733,373 37 10,642-27 000 10,64227 
01/22/2004 105 53906 NET BROKER . SALOMON BROS INC & NW YK 

DTC 274 

Totals for security : 46.660,000.00 17,800,434AI .17,724,875 .00 T5,559.41 0.00 75,M9AI 

GNUA 130 YR SINGLE FAMILY PASS-THROUGHSISF) 6.5 30 YEARS SMLESMARCH 
X15104 GNMA 6 5% TBA POOL 30YR MARCH PRICE 105,52343 -8 .260,000 00 10552 8,716,23598 10564 -8,726,056 99 -9,82101 000 -9,82101 

03/23/2004 NET BROKER- GOLDMAN SACHS & CO NW YK DTC 005 
3/16104 GNMA 6 5% TBA POOL 30YR MARCH PRICE. 105 .51953 -1,200,000 00 10552 1 266,234 37 10564 -1,267,708 04 -1 .47367 000 -1,47367 

03/2312()04 NET BROKER. MORGAN STANLEY AND CO NW YK DTC 
050 

3/16104 GNMA 6 5% TBA POOL 30YR MARCH PRICE: 105 .49023 -2,000,000 00 10649 2,109,804 68 10564 -2,112,846 73 -3.04205 000 -3,042 05 
OM23/20W NET BROKER BEAR STEARNS NEW YORK DTC 352 
3/18/04 GNMA 6.5% TBA POOL 30YR MARCH PRICE- 105.67187 -2,600,000 00 10667 2,747,46a 75 10564 -2,746,700 74 76801 000 76801 
03/2312004 NET 13ROKER: SALOMON BROS INC & NW YK DTC 274 

Totals for secunty : .14,060,000.00 14,M,743.78 -114,81541,312 .50 -13,S68.72 0.00 43,5611 .72 

GNMA 130 YR SINGLE FAMILY PASS-THROUGHSISIF1 7 30 YakRS SETTLES AUra 

8/16/04 7 .0% 30 AUGUST PRICE 106 .46875 NET BROKER: -5,300,000 00 1 083 47 5,642,843 75 10616 -5,626,281 25 16.56250 000 16,56260 
08/19/2004 '- LEHMAN BROS INC NEW YORK DTC 074 

Totals for secunty . 4300 .000.00 5,642,8"75 4626,21111 .25 16,562-50 0 .00 is,smso 

GNMA 130 XR SINGLE FAMILY PASS-THRU(SF)6.5 3Q YEARS SMLES DEC 

12115/04 GNMA 130 YR 6 5% 30 DECEMBER PRICE 10523437 -800,00000 10623 841,87500 10533 -842,61694 -74194 000 -74194 
12/2012()()4 NET BROKER SALOMON BROS INC & NW YK DTC 274 
12115/04 GNMA 130 YR 6 5% 30 DECEMBER PRICE . 105.21875 -2,000,000 00 10522 2,104,375 00 10533 -2.106,642 34 -2,16734 000 -2.16734 

12/20120" NET BROKER: BEAR STEARNS NEW YORK DTC 352 
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Total* for security . .3,100,000.00 3,261,90&25 -3,255.140.63 -3,23IL38 0 .01) -3,Z34.35 

QNMA I SINGLI 7 30 YEARS SETTLES MAY 

5/17/04 GNMA 130 YR 7% 30 MAY PRICE 105875 NET -5,300,000 00 10588 5,611,375 00 10631 -5,634,562 50 -23,'187 50 000 -23,18750 

05/20/2004 ' BROKER LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : -5.300,000.00 5,6111,3715,00 -k6U,562 .50 .23 .187.50 0.00 -23,187.50 

GNMA I SINGLE FAMILY MORTGAGE 5,51/630 YEARS SEMES FEBRUARY 

2/5104 5 5% 30 FEBRUARY PRICE- 102.19531 NET BROKER: -750,00000 10220 766,46485 10230 -767,26732 -80247 000 -80247 

02119/2004 1 GOLDMAN SACHS & CO NW YK DTC 005 
215/04 5 5% 30 FEBRUARY PRICE 10219531 NET BROKER -3,250,000 00 10220 3 .321,347 67 10230 -3,324,825 07 -3.47740 000 -3,47740 
02119/2004 GOLDMAN SACHS & CO NW YK DTC 005 
2/13/04 5 5% 30 FEBRUARY PRICE: 10294921 NET BROKER: -M.000 00 10295 1123,593 75 10230 -818 .41848 5,17527 000 5,17527 
02/2012004 LEHMAN BROS INC NEW YORK DTC 074 
2JI7/04 5 5% 30 FEBRUARY PRICE 10279296 NET BROKER: -3,250,000 00 10279 3,340 .771 49 10230 -3,324,82507 15,94642 000 15,94642 

02/19/2()04 GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security : 41~050,00111.00 8,252,177.76 4%235.335 .94 16,841 .82 0.00 A111111111L 

GNMA I SINGLE FAWLY MORTGAGE 5.5% 30 YEARS SET&ES MARCH 111111111111F 

3/15/04 5 5% 30 MARCH PRICE 103.26562 NET BROKER- -7)250,000 00 10327 7,486,757 81 '102 13 -7,404,`18915 82,56866 000 82,56866 
03)123)2004 GOLDMAN SACHS & CO NW YK DTC 005 
3/16104 5 5% 30 MARCH PRICE 103.22265 NET BROKER: -800,00000 10322 825,78125 10213 -817,01398 8,76727 000 8,76727 
03/2312004 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: .8,050,000.00 8,3`12,539 .06 .8,221,203.13 91.335.93 0.00 91,335.93 

GNMA I SINGLE FAMILY MORTGAGE &5% 30 YEARS SETTLES OCTOBER 

10/18/04 5 5% 30 OCTOBER PRICE. 102 33593 NET BROKER: -8,050,000 00 10234 8,238,043 01 10198 -8,209 .742 19 28,30082 000 2B,300 82 
10/21/2004 1 GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: 4LOS0.000-00 8,238,04&01 -8,20,742.19 28,300.82 0.00 28,300 .82 

QN11AA I SINGLE FAMILY MTQ 5 30 YEARS SETTLES APR 

4/14t04 5 0% 30 APRIL PRICE. 98 13671 NET BROKER . -6,100,000 00 9814 5,986,339 86 10098 -6,159,914 69 -173,57483 000 -173,57483 
04/MO04 ' GOLDMAN SACHS & CO NW YK DTC 005 
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12115/04 GNMA 130 YR 6 5% 30 DECEMBER PRICE 10521875 -300,00000 10522 315,65625 10533 -315,98135 -32510 000 -32510 
12/2012004 ' NET13ROKER MORGAN STANLEY AND CO NW YK DTC 

050 0 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 
Sales 

4/19/04 5 0% 30 APRIL PRICE 98 66015 NET BROKER . ALEX -500,00000 9866 493,30078 10098 -504,91104 -11,61026 000 -11,61026 

()4122120C)4 BROWN AND SONS NEW YORK 
4119104 5 0% 30 APRIL PRICE. 98.4414 NETBROKER .3,100,000 00 9844 3,051,683 59 10098 -3,130,448 45 -78,76486 000 -78,764 8* 
0412212004 LEHMAN BROS INC NEW YORK DTC 074 
4119J04 5 0% 30 APRIL PRICE 98 38671 NET BROKER : -4,000,000 00 9839 3.935,468 76 10098 4,039,28a 33 -103,8`19 57 000 -103,81957 
04122J2W4 SALOMON BROS INC & NW YK DTC 274 

Totals for security: .13,700,000.00 13,466,792.99 -13,111134,562.51 .367,769.52 0.00 -367,769 .52 

GNMA I SINGLE FAMILY MTG 5 30 YEARS SMILIES DEC 
12115/04 5.0% 30 DECEMBER PRICE 100.61328 NET BROKER: -500,00() 00 10061 503,06641 9982 -499,10854 3,95787 000 3,95787 
12/20/2004 ALEX BROWN AND SONS NEW YORK 
12115/04 5.0% 30 DECEMBER PRICE 100.66015 NET BROKER: -3,'100,0W 00 10068 3,120,464 84 9982 -3,094,472 94 25,99190 000 25,99190 
12120/2004 GOLDMAN SACHS & CO NW YK DTC 005 
12/15/04 5.0% 30 DECEMBER PRICE. 100 59765 NET BROKER. -2,WO,000 00 10060 2,011,95312 9982 -1,996,43415 15,51897 000 15,51897 
12/20/2004 SALOMON BROS INC & NW YK DTC 274 

Totals for secunty: _C600.000.00 5,63SAU37 -5,590,011&63 45,46&74 0.00 ",466.74 

GKMA I SINGLE FAMILY MTQ 130 YEARS SETTLES FES 

215tO4 5 0% 30 FEBRUARY PRICE. 99 5625 NET BROKER. -930,00000 9956 925,93125 10028 -932,56990 -6 .63865 000 -6,63865 
02J1912004 GOLDMAN SACHS & CO, NW YK DTC 005 
215/04 5 0% 30 FEBRUARY PRICE 99 5625 NET BROKER. -3,960,000 00 9956 3,942,675 00 10028 -3,970,942 81 -28,267 Si 000 -28,2678110 
02/19/2004 GOLDMAN SACHS & CO NW YK DTC 005 
2111104 GNMA 5 0% 30 FEBRUARY PRICE 99 14062 NET -11,200,000 00 9914 1.189,687 50 9995 -1 .199,375 91 -9,68841 000 -9,68841 
01/01/1 120 BROKER- WACHOVIA SECS INC NEW YORK DTC346 
2/11/04 GNMA 5 0% 30 FEBRUARY PRICE 99 5625 NET -3,960,000 00 9956 3,942,675 00 9995 -3,957,W 51 -15,26551 000 -15,26551 
02J2012004 BROKER LEHMAN BROS INC NEW YORK DTC 074 
2/13104 GNMA 5 0% 30 FEBRUARY PRICE 100 63671 NET -3,100,000 00 10064 3,119,738 29 9995 -3,098,387 77 21,35052 000 21,35052 
02/2012004 BROKER LEHMAN BROS INC NEW YORK DTC 074 
2117/04 GNMA 5.0% 30 FEBRUARY PRICE 100 5625 NET -4,000,000 00 10056 4,022,500 00 9995 -3,997.919 71 24,580 29 000 24,58029 
02J19,2004 BROKER- SALOMON BROS INC & NW YK DTC 274 
2117/04 GNMA 5 0% 30 FEBRUARY PRICE: 100.48437 NET -500,00000 10048 502,42188 9995 -499,73996 2,68192 000 2,68192 
02/19/2004 13ROKER ALEX BROWN AND SONS NEW YORK 

Totals for security: .17,11IM000.00 17,645,628 .92 47.S56,87ILS7 41,247.65 0.00 -11,247.65 

GNMA I SINGLE FAMILY NTQ 5 30 YEARS SETTLES JAN 
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Page 57 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost- Cost Gain/Loss Gain/Loss Gain/Loss, 

Fixed Income 
Government Mortgage Backed Securities 

Sales 
116104 5 0% 30 JANUARY PRICE 9929687 NET BROKER : -1,500,000 00 9930 1,489,45313 9861 -1,479,093 87 10,35926 000 10,35926 

01122/2004 LEHMAN BROS INC NEW YORK DTr- 074 
1/15104 5 0% 30 JANUARY PRICE. 100.51562 NET BROKER: -7,060,000 00 10052 7,096,403 13 9861 -6,961,60184 134,80129 000 134,8012910 

01/22/2004 LEHMAN BROS INC NEW YORK DTC 074 
1/15/04 5 0% 30 JANUARY PRICE. 1006289 NET BROKER . -500,00000 10063 503,14453 9861 -493,03129 10,11324 000 10,11324 

01/2212004 ALEX BROWN AND SONS NEW YORK 
1/15/04 5 0% 30 JANUARY PRICE- 100.48437 NET BROKER : -930,00000 10048 934,50469 9861 -917,038 .20 17,46649 000 17,46649 

0112212D04 GOLDMAN SACHS & CO NW YK DTC 005 
1/16/04 5 0% 30 JANUARY PRICE 10072265 NET BROKER : -4,000,000 00 10072 4,028,906 24 9861 -3,944,250 33 54,65591 000 84,65591 
01/2212004 SALOMON 13ROS INC & NW YK DTC 274 
1/20104 5 0% 30 JANUARY PRICE 10028906 NET BROKER : -1,200,000 00 10029 1,203,468 76 9861 -1,183,27510 20193 66 000 20,19366 
OU2212004 WACHOVIA SECS INC NEW YORK DTC346 

Total* for security; -15,190,000.00 15,255,880.48 -14,978,290.63 Z71,589.85 0.00 277,589.85 

GNMA I SINGLE FAMILY MTO 5 30 YEARS SETTLE3,11.111- 

7/19/04 5 0% 30 JULY PRICE 98.38281 NET BROKER: ALEX -500,00000 9838 491,9`14 07 9572 -478,59772 13,31635 000 13,316 35 
07,12=004 BROWN AND SONS NEW YORK 
7/19/04 5.0% 30 JULY PRICE 98 38281 NET BROKER. -3,100,000 00 9838 3,049.867 20 9572 -2,967,305 88 82,56132 000 82.56132 
07122J2004 LEHMAN BROS INC NEW YORK DTC 074 
7/20104 5 0% 30 JULY PRICE- 98 35546 NET BROKER. -2,300,000 00 9836 2,262.175 79 9572 -2,201,549 53 60,62626 000 60,62626 
OV22/2004 SALOMON BROS INC & NW YK DTC 274 

Totals for security : 4900,WD.00 51603,957.05 -5,647,453 .13 156,503.93 0.00 156,503.93 

GNMA I SINGLE FAMILY MTG 5 30 YEARS SETTLES JUN 
6/8104 5 0% 30 JUNE PRICE- 95 96093 NET BROKER- -1,300,000 00 95 913 1,247,49219 9609 -1,249,174 59 -1,68240 000 -1,68240 
06124/2004 GOLDMAN SACHS & CO NW YK DTC 005 
6/8/04 5 0% 30 JUNE PRICE 95 92187 NET BROKER -1,800.000 00 9592 1,726,593 75 9609 -1 .729,626 36 -3,03261 000 -3,03261 
0612412004 GOLDMAN SACHS & CO NW YK DTC 005 
6/9/04 5 0% 30 JUNE PRICE. 95 78126 NET BROKER -1,700,000 00 9578 1,628,28125 9609 -1,633,536 0`1 -5,25476 000 -5 .25476 
0612312004 GOLDMAN SACHS & CO NW YK DTC 005 
6/9)04 5.0% 30 JUNE PRICE 95.78125 NET BROKER- -800,00000 9578 766.25000 9609 -768,72283 -2,47283 000 -2,47283 

()6/24QO()4 GOLDMAN SACHS & CO NW YK DTC 005 
6114/04 5 0% 30 JUNE PRICE 95 78125 NET BROKER . -1 .700,000 00 9578 1,628,281 25 9602 -1,632,36060 -4,07935 000 -4,07935 
06M2r"4 SALOMON 13ROS INC & NW YK DTC 274 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss; 

Fixed Income 
Government Mortgage Backed Securities 
Sales 

6/16/04 5 0% 30 JUNE PRICE- 96 13281 NET BROKER. ALEX -500,00000 9613 480,66407 9602 480.10606 55801 000 55801 
06/2212004 BROWN AND SONS NEW YORK 
6116104 5 0% 30 JUNE PRICE- 96 01562 NET BROKER -3 . 1 00,01DO 00 9602 2,976,484 38 9602 -2,976,657 57 -17319 000 -17319 

06/22/2004 LEHMAN BROS INC NEW YORK DTC 074 
6116/04 5 0% 30 JUNE PRICE. 96 23437 NET BROKER: -2,300,000 00 9623 2,2`13,390 63 9602 -2,208,487 87 4,90276 000 4,90276 
06122/2004 SALOMON 13ROS INC & NW YK DTC 274 

Totals for security : .13,200,000.00 12,667,437.52 .12,678,671 .89 -11,234.37 0.00 .11,234.37 

ONMA I SINGLE FAMILY MTQ 5 10 YEARS SETTLESMAB 
W5104 5 0% 30 MARCH PRICE 10125781 NET BROKER : -3,900,000 00 10126 3,949,054 71 10049 -3.919,160 87 29,8W 84 000 29,89384 
03123/2004 GOLDMAN SACHS & CO NW YK DTC 005 
3/16/04 5 0% 30 MARCH PRICE 101.1914 NET BROKER : ~3, 100,000 00 10119 3,136,933 59 10049 -3.115,230 44 21 .70315 000 21 .70315 
0312312004 LEHMAN BROS INC NEW YORK DTC 074 
3116/04 5 0% 30 MARCH PRICE- 101 15234 NET BROKER . -500,000 00 10115 505,76172 10049 -502,45652 3,30520 000 3,30520 
03123/2004 ALEX BROWN AND SONS NEW YORK 
3/18/04 5 0% 30 MARCH PRICE 101 48437 NET BROKER . -4 .000,000 00 10148 4,059,375 00 10049 -4,019,65218 39,72282 000 39,72282 
03123/2004 SALOMON BROS INC & NW YK DTC; 274 

Totals for security : 41,500,000 .00 11,651,125 .02 -11,656,500.01 K626.01 0.00 94,625.01 

GNMA I SINGLE FAMILY MTG 5 30 YEARS SETTL&S MAY 
4/21/04 5 0% 30 MAY PRICE 97 67187 NET BROKER -2,200,000 00 9767 2,148,78125 9795 -2,154,928 60 A 147 35 000 -6,147350 
05/20/2004 GOLDMAN SACHS & CO NW YK DTC 005 
5117/04 5 0% 30 MAY PRICE- 96.64843 NET BROKER -3,900,000 00 9665 3,769,289 08 9795 -3,820,100 71 -50,81163 000 -50,81163 
05/20/2004 GOLDMAN SACHS & CO NW YK DTC 005 
5/'17104 5 0% 30 MAY PRICE- 96 46875 NET BROKER : -4,000,000 00 9647 3,858,750 00 9795 -3,918,052 01 -59,30201 000 -59,30201 
05/2()/20()4 SALOMON 13ROS INC & NW YK DTC 274 
5117104 5 0% 30 MAY PRICE 96 48828 NET BROKER. -3,100,000 00 9649 2,991,136 71 9795 -3,036,490 31 -45,35360 000 -45,35360 
05/2012004 LEHMAN BROS INC NEW YORK DTC 074 
5/17/04 5 0% 30 MAY PRICE 96.53125 NET BROKER. ALEX -500,00000 9653 482,65625 9795 -489,75650 -7,10025 000 -7,10025 
05120/2004 BROWN AND SONS NEW YORK 

Totals for security: -113,700,000.00 13,250,6113 .211 -13,419-M.13 -11611,714.84 0.00 .168,714.84 
GNMA I SINGLE FAMILY MTO 5 30 YEARS SETTLES NOV 

11/15/04 5 0% 30 NOVEMBER PRICE. 99 99218 NET BROKER- -2,000,000 00 9999 1,999,84376 9992 -1,998,342 64 1,50112 000 1,50112 
11/22/2004 ' SALOMON BROS INC & NW YK DTC 274 
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Page 59 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 

11/15104 6 0% 30 NOVEMBER PRICE~ 100 02343 NET BROKER: -5DO,WO 00 10002 500.1`17 19 9992 -499,58566 53153 000 53153 
11/22/2004 ALEX BROWN AND SONS NEW YORK 
11/17/04 5.0% 30 NOVEMBER PRICE: 100 23437 NET BROKER : -3.100.000 00 23 3,107,265 63 9992 -3,097,43108 9.&34 55 000 9.834 A 

11=004 GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security- 4600,000.00 5,607,226.56 .5,506,359.38 1111,11167 .20 0.00 11,N7.20 

QNMA I SINGLE FAMILY MTG 5 30 YEARS smLEe OcT 

10/13/04 5 0% 30 OCTOBER PRICE 100.0039 NET BROKER- -500,00000 10000 500,01953 9969 -498,44099 1,57854 000 1,57854 
10/21/2004 ALEX BROWN AND SONS NEW YORK 
10/18/04 5 0% 30 OCTOBER PRICE. 100.28125 NET BROKER: -3,100,000 00 10028 3,108,718 75 9969 -3 .090 .334 13 18,38462 000 18,38462 

1()r2l/2()04 GOLDMAN SACHS & CO NW YK DTC 005 
10118/04 6 0% 30 OCTOBER PRICE 10020312 NET BROKER: .2,000,000 00 100 20 2,004,062 50 9969 -1,993,763 96 10,29854 000 10,29854 
10121/2004 1 SALOMON 13ROS INC & NW YK DTC 274 

Totals for security: 1%6001000.00 5,61Z600.78 4592,539.08 30,261 .70 0.00 30AI .70 

QNMA I SINGLE FAMILY MTG 5.5 30 YF-ARS SETTLES APR 
4/14/04 5 5% 30 APRIL PRICE 101 .125 NET BROKER : -7,250,000 00 '101 13 7,331,562 50 10299 -7,467,049 69 -135,48719 000 -135,48719 
04M2004 GOLDMAN SACHS & CO NW YK DTC 005 
4/ig/04 5 5% 30 APRIL PRICE 10139453 NET BROKER . -800,00000 10139 811,15625 10299 -823,95031 -12,79406 000 -12,79406 
04/2212004 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : .81050,000.00 8,14Z715.75 -6.291.000.00 -148,281 .25 0.00 .148,281 .25 

GNKA I SINGLE FAMILY MTQ 5.5 30 YEARS SETTLESAUG 
aimi),t 5 5% 30 AUGUST PRICE 10153125 NET BROKER: -800,00000 10153 812,25000 10072 -805,73758 6,51242 000 6,51242 
08/1912004 LEHMAN BROS INC NEW YORK DTC 074 
8/16/04 5 5% 30 AUGUST PRICE 10154687 NET BROKER .7,250,000 00 10155 7,362,148 44 10072 -7,301,996 80 60,16164 000 135015164 
()8119r20G4 GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security : -81050,000.00 8,174,398.44 -C107,734.38 66,66COG 0.00 66,6"06 

GNUA I SINGLE FAMILY LATO 5.5 30 YEARS SETTLES JUL 

7/19/04 5 5% 30 JULY PRICE. 101.00781 NET BROKER : -8D0,000 00 10101 808,06250 9878 -790,20031 17,86219 000 17,86219 
('7MMD4 LEHMAN BROS INC NEW YORK OTC 074 
7120104 5.5% 30 JULY PRICE. 1010 NET BROKER: -7,250,000 00 10100 7,322.5W 00 9878 -7,161,190 32 161,30968 000 161,30968 
0762/2004 GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security. -1111,050,000.011 8,130,562.60 .7,951,390.63 179,171.87 0.00 179,171AT 
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GNM6 I SINGLE FAMILY WIG 5.5 30 YEARS SETTLES SEP 

9/16104 5 5% 30 SEPTEMBER PRICE 102 25781 NET BROKER . -800,0()0 00 10226 818,06250 10121 -809,66887 8,39363 000 8,393630 

09/22/20()4 GOLDMAN SACHS & CO NW YK DTC 005 
9/16/G4 5 5% 30 SEPTEMBER PRICE: 102 25781 NET BROKER : -7,250,000 00 10226 7,413,691 44 10121 -7 .337,624 14 76,06730 000 76,06730 

09122/2004 GOLDMAN SACHS & CO NW YK DTC 005 
9/20/04 5 5% 30 SEPTEMBER PRICE 101.1875 NETBROKER- -800,00000 10119 809,60000 102.26 -818,06250 -8,%250 000 -8,56250 

09122/2004 LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: -8 .111111411,000.00 9,ixl~=94 .8,965,355.51 75,89&43 0.00 75,MA3 

10/13/04 6 5% 30 OCTOBER PRICE 105.75781 NET BROKER: -2,000,000 00 10576 2,115,15626 10531 -2,106,185 34 8,97092 000 8,97092 
10/21/20134 1 BEAR STEARNS NEW YORK DTC 352 
10/18104 6.5% 30 OCTOBER PRICE 105 85937 NET BROKER- -1,200,000 DO 10586 1,270,312 50 10531 -1,263,711 21 6,60129 000 6,60129 
1012112004 ', MORGAN STANLEY AND CO NW YK DTC 050 
10lia/04 6 5% 30 OCTOBER PRICE. 105.87109 NET BROKER : -2,600,000 00 10587 2,752,648 44 10531 -2,738,040 96 14,60749 000 14 .60749 

10/2112004 1 SALOMON BROS INC & NW YK DTC 274 

Totals for security : -5,W000.00 6,138,117.20 .6,107,937 .60 30,179.70 0.00 30,179.70 

QNWA I SINGLE FAMILY MTG 7 30 YEARS SETTLES DEC 

12115/04 7.0% 30 DECEMBER PRICE 106.4375 NET BROKER : -5,300,000 00 10644 5,641,18750 10653 -5,646,15625 -4,%875 000 -4,96875 
12J2012004 " GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security* -5,300,000-00 5,641,187.50 .5,646,156.25 A968.75 0.00 A966.75 

QNMA- I SINGLE FAMILY MTO 7 30 YEARS SMLJES OCT 

10118/04 7.0% 30 OCTOBER PRICE. 106 71875 NET BROKER: -6,300,000 00 10672 5,656,093 75 10680 -5,6630,648 46 -4,5M 71 000 -4,55471 
10/21/2004 " GOLDMAN SACHS & CO, NW YK DTC 005 

Totals for security: 4300,000 .00 5,6W.M.75 4660,644AG -k554.711 0.00 A554.71 

QNMA POOL #389737 6% 10-15-2032 SEO 
11/18/04 GOVT NATIL MTG ASSO 6% MBPT 15/10/2032 USD11000 -888,22066 10380 922,01468 10387 -922,569 81 -55513 000 -55513 
11/22J2004 ' PRICE. 10380468 NETBROKER. ALEXBROWNAND 

SONS NEW YORK 

Totals for security: 414118,220.61111 922,014L611l -M,569.81 45M.13 0.00 -M.13 

QNMA POOL 9544457 SCR 20316.5% DUE 04-15,2031 
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Settle Date Shares/Par Price Proceeds - _cost cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
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11/18104 GOVT NATL MTG ASSO 6 5% MGBK 15/04/31 USD -47.70601 10564 50.39692 10566 -50,40438 -746 0 DO -746 

11125/2004 ' PRICE 105.64061 NETBROKER LEHMANBROSINC 
NEW YORK DTC 074 

Totals for security: .47.706.01 50,3915,92 .60,404.38 -746 0.00 -TAG 

GNMA POOL #561383 SER 20316.5% DUE 11-15,2031REG 

'111`18/04 GNMA 561383 6.5% 15/11/2031 PRICE 105.40625 -45,44420 10541 47,901 .03 10566 -48,01464 -11361 000 -11361 
11/21/2004 ' NET BROKER, GOLDMAN SACHS & GO NW YK DTC 005 

Totals for security: .45,44420 47,901 .03 48,014.64 .113.61 0.00 -113.61 

GNMA POOL 068334 SER 2Q1 0.5% DUE 06,15-2031REG 

11/18104 GOVT NATIL MTG ASSO 6 5% MGBK 15/08/31 USD -388,14172 10541 409,12564 10566 -410,09599 -97035 000 -97035 
11/21/2004 1 PRICE 106 40625 NET BROKER GOLDMAN SACHS & 

GO NW YK DTC 005 

Totals for security; -M8,14i.72 409,12&64 -410,0115.99 -970.35 0.00 -970.35 

GNMA POOL #574698 SCR 2034 5% DUE 04.1 fi.2034 REG 

91213104 GNMA 5.0% 15/0412034 PRICE- 100 16405 NET -99,99029 IDD 16 100,15433 9875 -98,74041 1,41392 000 1 .41392 
09/21/2004 ' BROKER- GOLDMAN SACHS & GO NW YK DTC 005 

Totals for security. -911,99029 100,154.33 -98,740A1 1,413.92 0.00 1,413.92 

QNMA POOL 0577732 SER 2032 6% DUE 10-15-2032 REG 

11/18/04 GOVT NATL MTG ASSO 6% MBPT 15/1012032 USDI000 -194.65842 10380 202,0654 56 10387 -202,18622 -12166 000 -12166 
11/22/2004 ' PRICE. 103 80468 NET BROKER- ALEX BROWN AND 

SONS NEW YORK 
Totals for security . -111114,1111M.42 202,06C56 .202,18622 4211 .66 0.00 421.66 

GNMA POOL 0578345 6% 08-15-2032 SEQ 

11/18/04 GOVT NATL MTG ASSO 6% MBPT 15/08/2032 USD1000 -11,86913 10380 12 .32072 10387 -12,32814 -742 000 -742 
1112MOO4 " PRICE 103.80474 NET BROKER- ALEX BROWN AND 

SONS NEW YORK 

Totals for security : -1111,11011119.113 12,320.72 -12,321111.141 JA2 0.00 -TA2 

QKMA POOL *5&VQ1 5% 06-15,2034 BEQ 

9/20104 GNMA POOL # 5830015 0% DUE 15/06/2034 PRICE -999,90068 100 16 1,001,54114 9875 -987,40192 14.13922 000 14,13922 
09/23/20()4 ' 100 16406 NET BROKER- GOLDMAN SACHS & CO NW 

YK DTC 005 
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Totals for security : 499,900 .68 1,001,541 .14 4167,40`112 0.00 14,139.22 

GNMA POOL #584247 6.5% 044 5-2032 SEQ 

11/18/04 GNMA POOL #584247 6 5% DUE 15/04/2032 PRICE -88,32516 10541 93,10023 10566 -93,32105 -22082 000 -22082 

1112112004 1 105.406523 NET BROKER: GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security : -N.325 .16 93,100.23 -93,321 .05 -220.82 0.00 -220.82 

GNMA POOL 9585099 SER 2032 6% DUE 12-15-2032 REG 

11/18/04 GOVT NATL MTG ASSO 6% MBPT 15/12/2032 USD1000 -400,03983 10396 415,88515 10387 -415,51012 37503 000 37503 

11123/2004 ' PRICE 103 96093 NET BROKER' ALEX BROWN AND 
SONS NEW YORK 

Totals for security : 40,039.83 415,88&15 .415,510.12 375.03 0 .00 375 .03 

GNMA POOL #587411AER 2032 6.5% DUE 11-15-2032REG 

11118104 GNMA 587417 6 5% 15/11/2032 PRICE 10564062 -852,29415 10564 900,36887 10566 -900,50203 -13316 000 -13316 

11/26/2004 1 NET BROKER. LEHMAN BROS INC NEW YORK DTC 074 

Totals for "curtly . -852,294.15 SN,366.BT 4W,502.03 .133.16 0 .00 -133.16 

GNMA POOL WM070 SER 2032 6 .5% DUE 06-15-2032REG 

11118104 GNMA 589070 6.5% 15/08/2032 PRICE 10540624 -754,63552 10541 795,43300 10566 -797,31 9 59 -1,8m.59 000 -1,88659 

'112'/2004 ' NET BROKER. GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security . .754,635.62 79fh433.00 .797,319 .59 .1,111911.59 0.00 .1,NG.59 

GNMA POOL #596747 SER 2032 6% DUE 12-15-2032 REG 

11/18104 
GOVTNATLMTGASS06%-MBPT15/12/2032 USD1000 -28,94606 10380 30,04736 10387 -30,06545 All 09 000 -1809 

11/2212004 ' PRICE' 103 80466 NET BROKER . ALEX BROWN AND 

SONS NEW YORK 

Totals for security: -N.946 .06 30,047 .36 -30,065.45 -18.09 0.00 -18.09 

GNMA POOL #5991710.5% 02-15-2Q34 BEO 

11/18/04 GNMA POOL #5991716 5% DUE 15102/2034 PRICE . -523,61863 10541 551,926 76 10566 -553,23580 -1,30904 000 -1,30904 
11/2'112GO4 1 105.40624 NET BROKER' GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security: -M1111111.63 651,226.76 -WIMSO -1,309.04 0.00 -1,309.04 

GNMA P091 MN183 5.5% 04-15,2033 REO 
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Fixed Income 
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11/18/04 GOVrNATLMTGAF>SO55%MBPT15/04/33 USD1000 -1,000,099 83 10189 1,019,00796 10205 -1 .020,648 75 -1,64079 000 -1,64079 

11/22/2004 ' PRICE 10189062 NET BROKER: BARCLAYS BANK 
PLC NEW YORK 

0 

Totals for security: 4,000,099.83 1,019,007.96 -1,020,"8.75 -1,640 .79 0.00 -1,640 .79 

GNMA POOL #50=9 T% 09-IS-2034 BEQ 

9/20/04 GNMA POOL # 605369 7 0% DUE 15/0912034 PRICE -5,000,000 00 10687 5,343,359 40 10634 -5,317 .187 50 26,17190 000 26,ITI 90 

1010512004 ' 106 86718 NET BROKER. GOLDMAN SACHS & CO NW 
YK DTC 005 

Totals for security: -%000.000.00 5,343,359.40 .5,317,187.50 26,171 .90 0.00 26,111 .90 

GNMA POOL #6053 

9/20104 GNMA POOL # 605384 5 0% DUE 15/04/2034 PRICE: -999,90068 10016 1,001,54114 9875 -987,40192 14,139.22 000 14.13922 
09121/2004 ' 100.16,406 NET BROKER: GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security: -99%900.68 1,001,541.14 -097,401 .92 14,139 .22 0.00 14,139 .22 

GtIMA PQ0L #605389 5% ".15-2034 BEO 

8/17/04 GNMA POOL # 605389 5 0% DUE 15/04/2034 PRICE: -299,97026 99.27 297,76735 9806 -294,15833 3,60902 000 3,60902 
OWO/2004 '- 99 26562 NET BROKER: GOLDMAN SACHS & CO NW YK 

DTC 005 

Totals for security: .299,970.26 297,767.35 -294,155.33 3,600.02 0.00 3.W9.02 

GNMA POOL 0610975 5% 05-15-2034 BEO 

9120/04 GNMA POOL # 610975 5 0% DUE 15/05/2034 PRICE. -999,90098 100 '16 1,001,541.44 9875 -987,40221 14,13923 000 14,13923 
09/22/2004 1 100 16406 NET BROKER . GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for "curtly : .09,900.96 1,001,541." -N7,402.21 14,139 .23 0.00 14.139.23 

QNMA POOL #619094 5.5% 09-15-2034 BEQ 

9120/04 GNMA POOL # 619094 5.5% DUE 15/09/2034 PRICE- -799,92000 10226 817,96069 10119 -809,41905 8,56164 000 8.56164 
09/21/2004 -' 102.25781 NET BROKER . GOLDMAN SACHS & CC) NW 

YK DTC 005 

Totals for security : -M,920 .00 817,980.69 4NA19.05 8,561." 0.00 8,561." 

QNFAA POOL #633769 SER 2034 5.5% DUE 10-15,U34REQ 
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11118104 GNIMA 633769 5 5% 15/1012034 PRICE 10189062 -350,03489 10189 356,65273 10205 -357,22701 -57428 000 -57428 
11/22/2004 ' NET BROKER BARCLAYS BANK PLC NEW YORK 

Totals for securfty . .350.034 .89 35CSSZ73 M,227.01 -574.28 0.00 -574.28 

QHMA POOL %781792 SER 2040 7% DUE 02-15-2034 REQ 

9120/04 GNMA 0 0% 31/1212040 PRICE 106 86718 NET -299,97000 10687 320,%950 10634 -318,9%34 1,570 '16 000 1,57016 
09/23/2004 " BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security : -299,970 .00 320,569.50 -318,999.34 1,570.16 0.00 1,570.16 

GNMA POOL 9999991119 SER 2026 7 DUE 

6116/04 GNMA POOL #9999999 SER 2026 7 0% DUE 06-22-2026 -5,300,000 00 10590 5,612,617 21 10572 -5,603,093 75 9,52346 OGO 9,52346 
0612212004 ' PRICE 105 89843 NET BROKER : LEHMAN BROS INC 

NEW YORK DTC 074 

Totals for security . -k300.0W.80 5,612,617.21 -5,803,093.75 9,523.46 0.00 9,523AG 

ORMA SINGLE FAMILY MTO 5 30 YEARS SETTLES AUG 
816/04 GNMA SINGLE 5 0% 30 AUGUST PRICE. 99.26562 -300,00000 9927 297,79688 9807 -294.21610 3,58078 000 3,58078 
06/19/20" ' NET BROKER . GOLDMAN SACHS & CO NW YK DTC 005 
8113/04 GNMA SINGLE 5.0% 30 AUGUST PRICE 99.44531 -2,000,000 00 9945 1,988,9ffi 26 9807 -1,961,"0 68 27,46558 000 27,46558 
08/1912004 1 NET BROKER: SALOMON BROS INC & NW YK DTC 274 
a/16/04 GNMA SINGLE 5 0% 30 AUGUST PRICE 99.0625 NET -500,00000 9906 495,31250 98,07 -490,36017 4,Va 33 000 40233 
0811912004 BROKER: ALEX BROWN AND SONS NEW YORK 
ati6/04 GNMA SINGLE 5 0% 30 AUGUST PRICE 9907812 -3,100,000 00 9908 3,071,421 88 9807 -3,040,233 06 31 .18882 000 31,18882 
08/19/2()04 NET BROKER: LEHMAN BROS INC NEW YORK DTC 074 
8117/04 GNMA SINGLE 5 0% 30 AUGUST PRICE: 98.0625 NET -300,00000 9806 294.18750 9927 -297,79688 -3 .60938 000 -3,60938 
08f19120()4 BROKER SALOMON BROS INC & NW YK DTC 274 

Totals for security. .6,200,000.00 6,147,62&02 -6,054,046.89 63,578.13 0.00 63,SM13 

QNMA T13A POOL 0 TBA 

10/18/04 GNMA 6.5% TBA POOL 30YR NOVEMBER PRICE -900,00000 10566 960,90625 10560 -950,42134 48491 000 48491 
11/2212004 ' 10565625 NETBROKER. MORGAN STANLEY AND CO 

NW YK DTC 050 
11 t8104 GNIMA 6 5% TBA POOL 30YR NOVEMBER PRICE- -900,00000 10564 950,76563 10560 -950 .42134 3" 29 000 344.29 
11/23/2004 1 105.64062 NET BROKER . LEHMAN BROS INC NEW 

YORK DTC 074 
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11/10/04 GNMA 6 5% TBA POOL 30YR NOVEMBER PRICE -1,800,000 00 10541 1,897,312 50 10560 -1,9W,842 67 -3,53017 0 GO -3,53017 

10540625 NETBROKER GOLDMANSACHS&CONW 
YK DTC 005 

11/15/04 GNMA 6.5% TBA POOL 30YR NOVEMBER PRICE- -300,00000 10541 316,21875 10560 -316,80711 -58836 000 -58836 

11/2212004 10540625 NETBROKER. MORGAN STANLEY AND CO 
NW YK DTC 060 

11115ID4 GNMA 6.5% TBA POOL 30YR NOVEMBER PRICE. -800,00000 10541 843,25000 10560 -W.818 96 -1,56896 000 -1,56896 

11/2212004 105.40625 NET BROKER. SALOMON 13ROS INC & NW YK 
DTC 274 

11/17104 GNMA 6 5% TBA POOL 30YR NOVEMBER PRICE- -2,000,000 00 10545 2,109,062 50 10554 -2,110,704 20 -1,64170 000 -1,64170 

11/22/2004 10545312 NETBROKER. BEAR STEARNS NEWYORK 
DTC 352 

11/18/04 GNMA 6 5% TBA POOL 30YR NOVEMBER PRICE- -1,800,000 00 10566 1,901,81250 10552 -1,899,421 88 2,39062 000 2,39062 

1 I/W2004 105 65625 NET BROKER: SALOMON BROS INC & NW YK 
DTC 274 

Totals for security. ASIX),000.00 5.969,32&13 -5,973,437.50 A109.37 0.00 -4,109 .37 

GNM TRA POOL 8 30 YR JUL 

7/20/04 GNMA 6% T13A POOL 30YR JUL PRICE 103.17187 -11,080,000 00 10317 11,431,443 75 10155 -11,252,259 43 179,18432 000 179,18432 

07/2212004 ' NET BROKER : GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security. -11,080,000.00 '11,431,013.75 41,252,259.43 179,184,32 0.00 179,1"32 

GNMA TBA POOL 6 30 YR OCT 

10118/04 GNMA 6% TBA POOL 30YR OCT PRICE: 10408593 -11,080,000 00 10409 11,532,72193 10375 -11,495,SWOO 37,22193 000 37,22193 
10r2112004 ' NET BROKER- GOLDMAN SACHS & CO NW YK DTC 005 

Totals for sectwity: .11,080,000.00 1 1,5U,721 93 41,495,500 00 37,221 .93 0.00 37,221 .93 

GNMA TBA POOL 6 30 YR SEP 

9/16/04 GNMA 16% TBA POOL 30YR SEP PRICE 10394921 -11,080,000 00 10395 11,517,57347 10322 A 1.436,637 50 80,93597 000 80,93597 

09122120" ' NET BROKER . GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security: -11,080,000.00 11,517,573.47 -11,436,637.50 80,935 .97 0.00 60,05.97 

GNMA TBA POOL 6 TGA 

10126104 GNMA 6 0% PL# 99999 TBA 15 1129 PRICE 103.96093 -1,400,000 00 10396 1,455,453 13 10387 -1,454,140 63 1,31250 000 1,31250 

12/05/2004 ' NET BROKER ALEX BROWN AND SONS NEW YORK 
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Page 66 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares[Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 
10/26104 GNMA 6.0% PL# 99999 TBA 15 11 29 PRICE 10392187 -3,800,000 00 10392 3,949,031-25 10387 -3,946,953 14 2.07811 000 2,07811 

11/2212004 NETBROKER GOLDMAN SACHS &CO NWYKDTC005 
10/28/04 GNMA 6 0% PL# 99999 TBA 15 11 .29 PRICE 103.96093 -1,000,000 00 10396 1,039,609 38 10388 -1,038,808 15 80123 000 80123 

11/2212004 NET BROKER- GOLDMAN SACHS & CO, NW YK DTC 005 
11/8/04 GNMA 6.0% PL# 99999 TBA 15 11 29 PRICE 10380468 -1,900,000 00 10380 1,972,289 07 10388 -1,973,73548 -1,44641 000 1,446 41 
11/2212004 NET BROKER ALEX BROWN AND SONS NEW YORK 
11/8/04 GNMA 6 0% PL# 9W99 TBA 15 11.29 PRICE 10382812 -I,gw,()00 00 10383 1,972,734 38 10388 -1,973,73547 -1 .00109 000 -1,00109 
11/22120N NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 
11117104 GNMA 6 0% PL# 99999 TBA 15 11.29 PRICE 103.75781 -2,080 .000 00 10376 2,158,162 51 10388 -2,160,720 94 .2,55843 000 .2,55843 
11/2212004 NET BROKER. GOLDMAN SACHS & CO NW YK DTC 005 
11/18/04 GNMA 6.0% PL# 99999 TBA 15.1129 PRICE. 103.86718 -2,300 .000 00 10387 2.388,945 32 10383 -2,388,132 82 81250 000 81250 

11122/2004 NET BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for securlty : .114,3118,000 .00 14XGM.04 -14,936,226.63 -11 .59 0.00 -1 .59 

GNMA TBA POOL 8.5 30 YR MAY 

5/17/04 GNMA 6.5% TBA POOL 30YR MAY PRICE 10399218 -1,500,000 00 10399 1,559,882 82 10491 -1 .573,590 75 -13,70793 000 -13,70793 
05/20/2004 NET BROKER- BEAR STEARNS NEW YORK DTC 352 
5/17/04 GNMA 6.5% TBA POOL 30YR MAY PRICE- 104.04687 -8,260,000 00 10405 8,594,27188 10491 -8,665 .239 73 -70,96785 000 -70,967.85 
05/20/2004 NET BROKER- GOLDMAN SACHS & CO, NW YK DTC 005 
5117/04 GNMA 6.5% TBA POOL 30YR MAY PRICE 10409375 -2,600,000 00 10409 2,706,437 50 1134 91 -2,727,557 30 -21,1 '19 80 000 -21.11980 
05120r2o04 NET BROKER. SALOMON 13ROS INC & NW YK DTC 274 
5/17/04 GNMA 6.5% TBA POOL 30YR MAY PRICE 104 10546o -1,200,000 00 104 1`1 1,249,265 63 10491 -1,258,872 60 -9,60697 000 -9,60697 
05/20/2004 NET BROKER- MORGAN STANLEY AND CO NW YK DTC 

050 
5/18/04 GNMA 6.5% TBA POOL 30YR MAY PRICE- 103.86718 -500,00000 10387 519,33594 10491 -524,53025 -5,`194 31 000 -5,19431 
05120/2004 1 NET BROKER BEAR STEARNS NEW YORK DTC 352 

Totals for s9cur1ty : -14,060,000.00 14,629,193.77 44,749,790 .63 420.596.86 0.00 -120,506.86 
GNMA TBA POOL 6 5 TBA 

6/16104 GNMA 6 5% TBA POOL 30YR JUNE PRICE- 10398437 -1,200,000 00 10398 1,247,812 50 10379 -1,245,470 37 2,34213 000 2,34213 
06/22/2004 NET BROKER- MORGAN STANLEY AND CO NW YK DTC 

050 
6/16/04 GNMA 6 5% TBA POOL 30YR JUNE PRICE 10398437 -2,600.000 00 10398 2,703,593 75 10379 -2 .698,519 14 5,07461 000 5,07461 
06/22J2004 NET BROKER : SALOMON 13ROS INC & NW YK DTC 274 
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Realized Gairl/Loss Detail Page 67 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost-- cost GamVILoss, Gain/Loss Gain/Loss 

FixedIncome 
Government Mortgage Backed Securities 

Sales 
6/16/04 GNMA 6 5% TBA POOL 30YR JUNE PRICE 1040 -2,000,000 00 10400 2,080,000 00 10379 -2,075 .783 95 4,21605 000 4,21605 
06/22/2004 NET BROKER BEAR STEARNS NEW YORK DTC 352 

9 
9/14104 GNMA 6 5% TBA POOL 30YR SEPT PRICE: 10553906 -2,000,000 00 10654 2,110,78126 10492 -2,098,30819 12,47307 000 12,47307 

09123/2c'04 NET BROKER BEAR STEARNS NEW YORK DTC 352 
91`14/04 GNMA 6.5% TBA POOL 30YR SEPT PRICE 10560937 -2,600.000 00 10561 2,745,843 75 10492 .2,727,800 65 18,04310 000 18,04310 

09/2212004 NETBROKER SALOMON BROS INC& NWYKDTC274 
9/15/04 GNMA 6 5% TBA POOL 30YR SEPT PRICE. 105.54687 -1,200,000 00 10555 1,266,562 50 10492 -1 .258,984 91 7,57759 000 7,57759 
0912212004 NET BROKER MORGAN STANLEY AND CO NW YK DTC 

050 

Totals for security: 41,600,000.00 IZIK593.76 -112,104,867.21 49,T2L55 0.00 49,725.55 

GNMA TRA POOL 7 30YR APR 

4/19/04 GNMA 7% TBA POOL 30YR APRIL PRICE 106.28125 -5,300,000 00 10628 5,632,906 25 10650 -5,644,500 00 -11,59375 000 -11,59375 
(14122/2004 ' NET BROKER: LEHMAN BROS INC NEW YORK DTC 074 

Totals for security: -5.300,000.00 5,632,906.25 -5.6",500.00 -11,593.75 0100 -11,59&75 

GNMA T13A POOL 7 30YR JU 

7119/04 GNMA 7% TBA POOL 30YR JUL PRICE: 106.20312 -5,300,000 00 10620 5,628,765 63 10570 -5,602,265 63 26,5W 00 000 26.50000 
07122J2004 ' NET BROKER. LEHMAN 13ROS INC NEW YORK DTC 074 

Totals for security: 4300,000.00 5,628,765.63 4602,265.63 26,500 .00 0.00 26.500 .00 

GNMA TRA POOL 7 30YR SEP 

9/16104 GNMA TBA 7% TBA POOL 30YR SEPTEMBER PRICE: -5,300,000 00 10687 5.663,960 96 10634 -5,636,218 75 27,74221 000 27,74221 
0912712DO4 106 86718 NET BROKER GOLDMAN SACHS & CO NW 

YK DTC 005 
9120104 GNMA TBA 7% TBA POOL 30YR SEPTEMBER PRICE ~300 .000 00 10634 319,03125 10687 -320,60156 -1 .57031 000 -1,57031 
09'27'2004 106 34375 NET BROKER- LEHMAN BROS INC NEW 

YORK DTC 074 
9/20/04 GNMA TBA 7% TBA POOL 30YR SEPTEMBER PRICE: -5,000,000 00 10634 5.317.187 50 10687 -5,343,359 40 -266.171 90 000 -26,17190 
(19/27/2(104 106 34375 NET BROKER. LEHMAN BROS INC NEW 

YORK DTC 074 

Totals for security: .10,600,00.00 11,M,179 .71 411,300,1179711 0.00 0.00 0.00 

GNMA TaA POOL ?V, 30 YR FES 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Pfoceeds cost cost GairdLoss Gain/Loss Gain/Loss 

Fixed Income 
Government Mortgage Backed Securities 

Sales 
2113/04 GNMA TBA 7 0% TBA POOL 30YR FEB PRICE- -5,300,000 GO 10684 5,662,304 71 10664 -5,651,953 13 10,35158 000 10,35158 
0212012004 ' 106 83593 NET BROKER LEHMAN BROS INC NEW 

YORK DTC 074 0 

Totals for security : .5,300,000 .00 5,662,304 .71 -5,6511,963 .113 10,35158 0.00 10,351 .58 

GNMA T13A POOL 7% 30 YR JAN 

'11`15104 GNMA 7.0% TBA POOL 30YR JAN PRICE: 106.58593 -5,300,000 00 10659 5,649,05471 10636 -5,637,046 88 12,00793 000 12,00783 
01122J2004 ' NET BROKER LEHMAN BROS INC NEW YORK DTC 074 

Totals for security . 4300,000 .00 5,649,054.71 -5,637,046.98 12,007.83 0.00 17,00T.83 

GNMA TBA POOL 7% 30 YR MAR 

3116104 GNMA 7% TBA POOL 30YR MAR PRICE. 10645312 -5,300,ODO 00 10645 5,642,015 63 10672 -5,656,093 75 -14,07812 000 -14.07812 
03r23/2004 " NET BROKER LEHMAN BROS INC NEW YORK DTC 074 

Totals for security : 4300,000 .00 5,W0115.63 -5.658,093.75 -14,07&12 0.00 .14,07&12 

Summary of Sales for Government Mortgage Backed Securities -804,829,597.63 828,8",091 .70 -827,329,210.75 1,474,880.95 0.00 1,474,M.95 

Total Government Mortgage Backod Securities -788,039,597.63 811,396,404.16 -809,982,513.85 1,413,890.31 0.00 1,413,890.31 



Page 69 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Commercial Mortgage-Backed 
Principal Paydowns 

DEUT3CHE INTO&AST RECEIVING CO COML PSTFtUCTF 1998.1 CIL A--2 &5W 645-31M 

8/3/04 DEUTSCHE MTG&ASSET 6,538% CMO 15106/2031USD -10,47128 10000 10,47129 J`1265 A 1.796 14 -1,32486 000 -1 .32486 
08/16/2004 PRICE: 1000 NET BROKER . CHICAGO INCOME 

COLLECTION LONDON 
9115104 DEUTSCHE MTG&ASSET 6.538% CMO 15/06/2031 USD -10.47591 10000 10,47591 1112 65 -11,80136 -1,32545 000 -1,32545 
09fi5/2004 PRICE 1000 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
10/15/04 DEUTSCHE MTG&ASSET 6.538% CMO 15106/2031 USID -12,29558 10000 12,29558 11265 -13.85126 -1 .55568 000 -1,55568 
10/1712004 PRICE 100,0 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
11115104 DEUTSCHE MTG&ASSET 6 538% CMO 16/0612031 USD -3,17280 10000 3.17280 11265 -3,57423 -40143 000 -40143 
11115/2004 PRICE 1000 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
12/15/04 DEUTSCHE MTG&ASSET 6 538% CMO 1510612031USD -14,90178 10000 14,90178 11265 A6,787 20 -1,8115 42 000 -1,88542 
12/15/2004 PRICE: 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 

Totals for securlty: .51,317.35 51,317.35 -67,810.19 -"2-84 0.00 -%492.34 

Summary of Principal Paydowns for Gornmercial Mortgage-Backed -51,317.35 51,317.35 -57,810.19 -6,492 .84 0.00 -6A92.84 

Total Commercial Mortgag"acked -51,317.35 51,317.35 .57,810.19 .6,492 .84 0.00 -6,492.84 
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Page 70 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fired Income 
Asset Backed Securities 

Principal Paydowns 

ADVANTA f4TG LN TR 95-3 ASSET SKD CTF GIL A-2 ADJ GROUP 11 1119-251MIll NQ 

1/25/04 ADVANTA MORTGAGE L FRN 15109128 USD PRICE -41,18105 10000 41,18105 10005 -41,20035 -1930 000 -19300 

01/28/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

2125/G4 ADVANTA MORTGAGE L FRN 15/09128 USD PRICE- -24,95766 MOO 24,957 66 10005 -24,96936 -1170 000 -1170 

02/25/2004 1000 NET BROKER. CHICAGO INCOME COLLECTION 
LONDON 

3125/04 ADVANTA MORTGAGE L FRN 15109128 USD PRICE. -40,88338 10000 4088338 '100 05 -40,90255 -1917 000 -1917 
03125/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
4/25104 ADVANTA MORTGAGE L FRN 15/09/28 USD PRICE: -37,70687 10000 37,70687 10005 -37,72455 -1768 000 -1768 
04/26/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
5/25/04 ADVANTA MORTGAGE L FRN 15/09/28 USD PRICE- -44,71493 10000 44,71493 10005 -44,73589 -2096 000 -2096 
05125/2004 1000 NET BROKER- CHICAGO INCOME COLLECTION 

LONDON 
6125/04 ADVANTA MORTGAGE L FRN 15tO9/28 USD PRICE: -25,40243 10000 25,40243 10005 -25,41434 -1191 000 -11 91 
0612512004 j()00 NET BROKER. CHICAGO INCOME COLLECTION 

LONDON 
7/25/04 ADVANTA MORTGAGE L FRN 15/09/28 USD PRICE. -29,"2 66 10000 29,44266 10005 -29,45646 -1380 000 -1380 
07/2612004 10()() NET BROKER. CHICAGO INCOME COLLECTION 

LONDON 
8/25/04 ADVANTA MORTGAGE L FRN 15109/28 USD PRICE. -37,92323 10000 37,92323 10005 -37,94101 -1778 000 -1778 
08/25/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
9125)04 ADVANTA MORTGAGE L FRN 16/09128 USD PRICE. -23,52887 10000 23,62887 10005 -23,53990 -1103 000 .1103 
09127/2004 1000 NET BROKER- CHICAGO INCOME COLLECTION 

LONDON 
10125/04 ADVANTA MORTGAGE L FRN 15/09/28 USD PRICE -22,53140 10000 22,53140 10005 -22,54196 -1056 000 -1056 
10/25/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
11125104 ADVANTA MORTGAGE L FRN 15/09/28 USD PRICE. -20,52750 10000 20,52750 10005 -20,53712 -962 000 -962 
11/25/2004 100.0 NET BROKER . CHICAGO INCOME COLLECTION 

LONDON 
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Trade/ Trade Unit Market Translation Total 

settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Asset Backed Securities 
Principal Paydowns 

12/25/04 ADVANTA MORTGAGE L FRN 15/09128 USD PRICE: -29,63137 1DD 00 29 .63137 10005 -29,64526 -1389 000 -1389 

12/27/2004 11 100.0 NET BROKER : CHICAGO INCOME COLLECTION 
LONDON 

Totals for security : .370,431 .35 378,431.35 -378,608.75 -IT7.40 0.00 -177.40 

k REVOLVING QTY LN TR 2000-AMT BACKED NT FLTG 08-21-207A REQ 

1125/04 ADVANTA REV HOME FRN 00-A CL A 25.08.2024 PRICE. -15,82171 10000 15,82171 9991 -15,80688 1483 000 1483 

01/29/2004 ' 100.() NET BROKER- CHICAGO INCOME COLLECTION 
LONDON 

2125104 ADVANTA REV HOME FRN 00-A CL A 25.08.2024 PRICE: -11.39924 10000 11,39924 9991 -11,38855 1069 000 1069 

02/25/2004 1 1000 NET BROKER. CHICAGO INCOME COLLECTION 
LONDON 

3125104 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE: -12,19156 10000 12,19156 9991 -12,18013 1143 000 1143 
03125/2004 1 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
4/25104 ADVANTA REV HOME FRN 00-A CL A 25.08 2024 PRICE: -15.70103 10000 15,70103 9991 -16,68631 1472 000 1472 
0412612004 1 10() .0 NET BROKER- CHICAGO INCOME COLLECTION 

LONDON 
5/25/04 ADVANTA REV HOME FRN 00-A CL A 25.08 2024 PRICE -11,37652 10000 11,37652 9991 -11,36585 1067 000 1067 
05/25/2004 1 10() .() NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
6/25/04 ADVANTA REV HOME FRN 00-A CL A 25.08.2024 PRICE. -14,68619 10000 14 .68619 9991 -14,67242 13 T7 000 1377 
06/2512004 1()O .o NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
7/25/04 ADVANTA REV HOME FRN 00-A CL A 25 08 2024 PRICE: -14,10409 10000 14,10409 9991 -14,09087 1322 000 13.22 
0712612004 100.0 NET BROKER- CHICAGO INCOME COLLECTION 

LONDON 
8/25104 ADVANTA REV HOME FRN 00-A CL A 25 08.2024 PRICE: -11,72906 10000 11,72906 9991 11,71806 11 OD 000 1100 
0812512004 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
9/25/04 ADVANTA REV HOME FRN 00-A CL A 25.08 2024 PRICE- -13,07382 10000 13,07382 9991 -13,06156 1226 000 1226 
09/2712004 j()00 NET BROKER- CHICAGO INCOME COLLECTION 

LONDON 
10/25/04 ADVANTA REV HOME FRN 00-A CL A 25.08.2024 PRICE: -12,24709 10000 12,24709 9991 -12,23561 1148 000 1148 
10/25/2004 1000 NET BROKER- CHICAGO INCOME COLLECTION 

LONDON 
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Asset Backed Securities 

Principal Paydowns 

11/25/04 ADVANTA REVOL HM E FR AM NT 08/2024 USDNTS -11,60312 lw 00 11,60312 9991 -11,59224 1088 000 1088 

11/25/2004 PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

1Z'25/G4 ADVANTA REVOL HM E FR A/B NT 08/2024 USDNTS -9,83316 10000 9,83316 9991 -9,82394 922 000 922 

12/27/2004 PRICE- 100.0 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

Totals for security : -153,766 .59 153,756.59 .153,622.42 1".17 0.00 144.17 

AfQ NITG LN TR SER 2000,2 ASSET BKQ NT CLIA VAR RATE 06,25-IM REG 

1125/04 AFC MTG LN TR SER 2000-2 AST BKD NT CL 1A VAR -10,22314 10000 10,22314 9998 -10,22154 160 000 1 60 

01126/2004 RAT PRICE 1000 NET BROKER- CHICAGO INCOME 
COLLECTION LONDON 

2/25/04 AFC MTG LN TR SER 2000-2 AST BKD NT CL IA VAR -6,83690 10000 6,a36 90 9998 -6,83583 107 000 107 
02/25/2004 RAT PRICE: 100.0 NET BROKER: CHICAGO INCOME 

COLLECTION LONDON 
3/25/04 AFC MTG LN TR SER 2000-2 AST BKD NT CL 1A VAR -.r,13800 10000 7,`13800 9995 -7,13689 111 000 Ill 
03/25/2004 RAT PRICE. 100.0 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
4/25/04 AFC MTG LN TR SER 2000-2 AST BKD NT CL 1A VAR -6,72253 10000 6,72253 9998 -6,72148 105 000 105 

04/26/2()04 RAT PRICE 1000 NET BROKER. CHICAGO INCOME 
COLLECTION LONDON 

5/25104 AFC MTG LN TR SER 2000-2 AST BKD NT CL 1A VAR -7,87163 10000 7,87163 9998 -7,87040 123 000 123 
0512512004 1 RAT PRICE- 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
6/25104 AFC MTG LN TR SER 20OD-2 AST BKD NT CL 1A VAR -7,73448 10000 7.73448 9998 -7,73327 121 000 121 
0612512004 RAT PRICE- 1000 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
7/25104 AFC MTG LN TR SER 2000-2 AST BKD NT CL 1A VAR -9,39948 10000 9,39948 9998 -9,39801 147 000 147 

07126'2004 RAT PRICE 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

8/25/04 AFC MTG LN TR SER 2000-2 AST BKD NT CL 1A VAR -6,60780 10000 6.60780 9998 -6,60677 103 000 103 
08125/2004 RAT PRICE 1000 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
9/25/04 AFC MTG LN TR SER 2000-2 AST BKD NT CL 1A VAR -6,72405 10000 6,72405 9998 -6,72300 106 000 105 
0!)127/2()()4 RAT PRICE. 1000 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 

Asset Backed Securities 
Principal Paydowns 
10125/04 AFC MTG LN TR SER 2GOO-2 AST BKD NT CL 1A VAR -4,99567 10000 4,99567 9998 -4,99489 078 000 078 

1012512004 PAT PRICE. 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

11/25/04 AFC MTG LN TR SER 2000-2 AST BKD NT CL 1A VAR -5,63996 10000 5,63996 9998 -5,63908 088 000 088 

11126/2004 RAT PRICE 1000 NET BROKER . CHICAGO INCOME 
COLLECTION LONDON 

12/25/04 AFC MTG LN TR SER 2000-2 2510612030 PRICE. 100 .0 -5,50649 10000 5,50649 9998 -5,50563 086 000 086 

12/27/2004 NET BROKER- CHICAGO INCOME COLLECTION LONDON 

Totals for security : -85 .400.13 85AOO.13 .0-W .79 13.34 0.00 13.34 

CDC WITG CAP TR 2M-HEi MTQ PASSTHRU CTFCL A-1 FLTG 08-25-2033 BEQ 
1/25104 CDC M7G CAP TST FR CMO A/BKD 25/08/33 USD PRICE: -114,26060 10000 114,260.60 10009 -114,36129 -10069 000 -10069 
01/26/2004 10()o NET BROKER. CHICAGO INCOME COLLECTION 

LONDON 
2125/04 CDC MTG CAP TST FR CMO A/BKD 25108/33 USD PRICE 107,400 87 10000 107,40087 10009 -107,49552 -9465 000 -9465 
02/25/2004 1000 NET BROKER. CHICAGO INCOME COLLECTION 

LONDON 
3/25/04 CDC MTG CAP TST FR CMO A1BKD 25/08133 USD PRICE: -109,10485 10000 109,10485 10009 A09 .20i 00 -9615 000 -9615 
03)'25r2OD4 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
4/25/04 CDC MTG CAP TST FR CMO A/BKD 25/08/33 USD PRICE. -130,70210 10000 130,70210 10009 -130 .81728 -11518 000 A151B 
0-4/26/2004 1 ()() () NET BROKER: CHICAGO INCOME COLLECTION 

LONDON 
W25/04 CDC IVITG CAP TST FR CMO A1BKD 25/08133 USD PRICE- -129,43704 10000 129,43704 10009 -129,55111 -11407 000 -11407 
05/25/2004 100() NET BROKER- CHICAGO INCOME COLLECTION 

LONDON 
6/25/04 CDC MTG CAP TST FR CIVIO AfBKD 25/08/33 USD PRICE -82,995 1 8 1 DO 00 82,99518 10009 -83,06832 -7314 000 -7314 
06/25/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
7125/04 CDC MTG CAP TST FR CMO A1BKD 25tO8/33 USD PRICE. -102,9511 63 10000 102.95163 10009 -103,04236 -9073 000 -9073 
07/28r20D4 100 .0 NET BROKER. CHICAGO INCOME COLLECTION 

LONDON 
W25104 CDC MTG CAP TST FR CMO AIBKD 25/08/33 USD PRICE -95,56940 10000 95,56940 10009 -95,6353 62 -8422 000 -8422 
08/25/2004 1000 NET BROKER: CHICAGO INCOME COLLECTION 

LONDON 

Northern Trust 
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Accoui, 11W CWFW 

CWFDN - WAM CORE PLUS 

CWF06 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Coe cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Asset Backed Securities 

Principal Paydowns 

9125/04 CDC MTG CAP TST FR CIVIO A1BKD, 25108133 USD PRICE: -73,73977 10000 73,73977 10009 -73,80475 -6498 000 -64 ga 

09/27/2004 ' 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

10125104 CDC MTG CAP TST FR CIVIO A1BKD 2510a/33 USD PRICE. -70,05960 10000 70,05960 10009 -70,12134 -6174 000 -6174 

10/25/2004 1 100.0 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

11/25104 CDC MTG CAP TST FIR CMO A1BKD 25/08/33 USD PRICE- -99,03459 10000 99,03459 10009 -99,12187 -8728 000 -8728 

11/25/2004 100.0 NET BROKER- CHICAGO INCOME COLLECTION 
LONDON 

12/25/04 CDC MTG CAP TST FIR CIVIO A/BKD 25/08/33 USD PRICE, -1`18 .`175 59 10000 118.17559 10009 -118,27973 -10414 000 -10414 

12127/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

Totals for security* .1,233,431 .22 1,233,431.22 -1,2111,518 .19 -1,086.97 0.00 -1,086.91 

EQCC ASSET BACKED CORP J002-1 ASSET 5KQ QTF CL 2-A FLTQ RATE 11-25--ml BEQ 

1/25/04 EOCC HOME EQLNTR FRAIBKD25/11/31 USD1000 -8,37554 10000 8,37554 10006 -8,37947 -393 000 -393 

OV2912004 PRICE 1000 NET BROKER . CHICAGO INCOME 
COLLECTION LONDON 

2/25/04 EQCC HOME EQ LN TR FRA/BKD 25/1V31 USD1000 -6,49997 10000 6,49997 10006 -6,50302 -305 000 -305 
02J2512004 PRICE- 100.0 NET BROKER . CHICAGO INCOME 

COLLECTION LONDON 
3125104 EQCC HOME EQLNTR FRAIBKD25/11/31 USD1000 -6 .50669 10000 6,50669 10005 -6,50974 -305 000 -306 
03/25/2004 PRICE 100.0 NET BROKER. CHICAGO INCOME 

COLLECTION LONDON 
4/25104 EQCC HOME EQ LN TR FR A/BKD 25111/31 USD1000 -7,00554 10000 7,00554 10005 -7,00882 -328 000 -328 
04/26/2004 PRICE 100.0 NET BROKER . CHICAGO INCOME 

COLLECTION LONDON 
5/25/04 EQCC HOME EQLN TR FRA/BKD 25/11131 USD1000 -6,97025 10000 6,97025 10005 -6,97352 -327 000 -327 
05125/2004 PRICE- 1000 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
6/25104 EQCC HOME EQ LN TR FR A/BKD 25/11131 USD1000 -6,32958 10000 6.32958 10006 -6,33255 -297 0 DO -297 
0612SM04 PRICE: 100 0 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
7/25104 EQCC HOME EQ LN TR FRA1BKD 25111/31 USD1000 -6 .33596 10000 6,33596 10005 -6,33893 -297 000 -297 
07/28/2004 PRICE 1000 NET BROKER. CHICAGO INCOME 

COLLECTION LONDON 

Northern Trust *Genmted by NWhem Thist from penodic data on 28 Feb 05 COWI 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cow cost GainfLoss Gain/Loss Gain/Loss 

FixedIncome 
Asset Backed Securities 

Principal Paydowns 

8/25/04 EQCC HOME EQ LN TR FR A1BKD 25/11/31 USD1000 -6,07029 10000 6,07029 100.05 -6,07313 -284 000 -284 

Oa/25/2004 PRICE 1000 NET BROKER. CHICAGO INCOME 
COLLECTION LONDON 

9125104 EQCC, HOME EQLNTRFRAIBKD 25/11/31 USD1000 -5,62128 10000 5,62128 10005 -5 .62391 -263 000 -263 

09127/2004 PRICE. 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

10125/04 EQCC HOME EQ LN TR FR A1BKD 25111131 USD1000 -4,65151 10000 4,65151 10005 -4,65369 -2 000 -2 '18 

10/25/2004 PRICE 100.0 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

11125/04 EQCC HOME EQ LNTRFRAIBKD25/11/31 USD1000 -4,09830 10000 4,09830 10005 -4,10022 -192 000 -192 

12102J2004 PRICE. 1000 NET BROKER CHICAGO INCOME 
COLLECTION LONDON 

12125/04 EQCC HOME EQLNTRFRAIBKD25111/31 USD1000 -4,02041 10000 4,02041 10005 -4,02229 -188 000 -188 
12J2712004 PRICE: 100.0 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 

Totals for security. -72A85 .32 72,485.32 .72,519.29 -33.97 0.00 .33.97 

HSEHOHOMEEOTYLN t 2002-4 ASSETBACKEDNT FLTQ FtATE &JOU DUE '10,204032 BED 

1/20/04 HOUSEHOLD HM EQTYFRA/BKD20/10/2032 USD1000 -40,79970 10000 40,79970 10048 -40,99732 -19762 000 -19762 
01/01/1 120 PRICE- 100 0 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
2120/04 HOUSEHOLD HM EQTY FR A/BKD 20/10/2032 USD1000 -33,31925 10000 33,31925 10048 -33,48064 -16139 000 -16139 
0212012004 PRICE- 1000 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
3120104 HOUSEHOLD HM EQTYFRAIBKD20/10/2032 USD1000 -32,85951 10000 32,85951 100.48 -33,01867 -15916 000 -15916 
03/2212004 PRICE 1000 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
4120/04 HOUSEHOLD HM EQTYFRAJBKD2011012032 USID1000 .56,52506 10000 56,52506 10048 -56,79885 -27379 000 -27379 

04/20/2004 PRICE 1000 NET BROKER. CHICAGO INCOME 
COLLECTION LONDON 

5120/04 HOUSEHOLD HM EQTYFRAIBKD20/10/2032 USD1000 -41,87111 10000 41,87111 10048 -42,07392 -20281 000 -20281 
05rAI2004 PRICE- 1000 NET BROKER: CHICAGO INCOME 

COLLECTION LONDON 
6121/04 HOUSEHOLD HM EQTY FRA/BKD20/10/2032 USD1000 -44,98652 10000 44,98652 10048 -45,20442 -21790 000 -21790 
06122J2004 PRICE- 1000 NET BROKER* CHICAGO INCOME 

COLLECTION LONDON 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gainjil-oss Gain/Loss 

FixedIncome 
Asset Backed Securities 

Principal Paydowns 
7J20t04 HOUSEHOLD HM EOTYFRA/BKD20/10/2032 USD1000 -31,91315 10000 31,91315 100.48 -32,06773 -15458 000 -15458 
07120/2004 PRICE 1000 NET BROKER. CHICAGO INCOME 

Is COLLECTION LONDON 
8/20/04 HOUSEHOLD HM ECITY FR A1BKD 20/1012032 USD1000 -31,35224 10000 31,35224 10048 -31,50410 -16186 000 86 
08/20/2004 PRICE 100.0 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
9/20104 HOUSEHOLD HIM EQTY FRA/BKD20/1012032 USD1000 -27,69791 10000 27,697 9`1 10048 -27,83207 .13416 000 -13416 
09/2012004 1 PRICE- 100.0 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
10120104 HOUSEHOLD HM EQTY FRA/BKD 2011012032 USD1000 -30.79985 10000 30,79985 10048 -30,94904 -14919 000 -14919 
10/2012004 1 PRICE- 1000 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
11/20104 HOUSEHOLD HM EOTYFRA/BKD20/1012032 USD1000 -27,43835 10000 27,43835 10048 -27,57125 -13290 000 -13290 
11/22/20()4 PRICE. 1000 NET BROKER . CHICAGO INCOME 

COLLECTION LONDON 
12120104 HOUSEHOLD HM EOTYFRAIBKD20/10/2032 USD1000 -21,24894 10000 21,24894 10048 -21,35186 -10292 000 -10292 
12/20/2004 PRICE- 1000 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 

Totals for security . 4",811 .59 420,811.59 -422,"9.87 -2,036.28 0.00 -2,038.28 

U00MITIR2002-CSRtSUSPASSTHRUCTIF AIOQB-15-2010 

211/04 OAKWOOD MTG INVEST 6% A/BKD 15/08/10 USDA-10' 000 000 7,05036 000 000 7,05036 000 7,05036 
0310112004 BROKER- CHICAGO INCOME COLLECTION LONDON 
3/1104 OAKWOOD MTG INVEST 60/6 A1BKD 15/08110 USIYA-IU 000 000 6,83453 000 000 6.83453 000 6,&34 53 
03118/2004 BROKER . CHICAGO INCOME COLLECTION LONDON 
4/1/04 OAKWOOD MTG INVEST 6% A1BKD 15/08/10 USD'A-10' 000 000 6,&M 53 000 000 6,8M 53 000 6,13M 53 
()412012()(A BROKER CHICAGO INCOME COLLECTION LONDON 
5/1/04 OAKWOOD MTG INVEST 6% AIBKD 15108/10 USDA-IO' -43,16547 1583 6,83453 2358 -10,17761 -3 .34308 000 -3,34308 
05r2712004 PRICE 15 83332 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
6/1/04 OAKWOOD MTG INVEST 6% A1BKD 15/08/10 USDA-10' -43,16547 1533 6,61871 2358 -10,17761 -3,55890 000 -3 .55890 
06r22r2O()4 PRICE 15.33334 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
7/1/04 OAKWOOD MTG INVEST 6% A/BKD 15/08/10 USDA-IO` 000 000 6,61871 000 000 6,61871 000 6,61871 
08102J2004 BROKER . CHICAGO INCOME COLLECTION LONDON 

Northern Trust *Generatad by Northem Thist from periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Asset Backed Securities 

Principal Paydowns 
8/l/04 OAKWOOD MTG INVEST 6% A/BKD 15/08/10 USDA-IO' 000 000 6,61871 000 000 6,61871 000 6,61871 
10120/2004 BROKER CHICAGO INCOME COLLECTION LONDON 
9111G4 OAKWOOD MTG INVEST 6% A/BKD 15/08/10 USDA-IO` -43,16547 1483 6.40288 2358 .10,17761 -3,T74 73 000 -3,77473 
11/08/2004 PRICE 1483333 NETBROKER, CHICAGOINCOME 

COLLECTION LONDON 
10/1/04 OAKWOOD MTG INVEST 6% A/BKD 15/08110 USDA-IO' 000 000 6,40288 000 000 6.40288 000 6,402 e8 
10/1912004 BROKER CHICAGO INCOME COLLECTION LONDON 
11/1/04 OAKWOOD MTG INVEST 6% A/BKD 15/08/10 USD'A-10' 000 000 6,40288 000 000 6,40288 000 6,402.88 
il/1912004 BROKER CHICAGO INCOME COLLECTION LONDON 
12/1104 OAKWOOD MTG INVEST 6% A1BKD 15/08/10 USD'A-IO' -43,16547 1433 6,18705 2358 -10,17761 -3,99056 000 -3 .99056 
12123/2004 PRICE 14.33333 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 

Totals for security : -1?Z661.88 7Z80&77 .40,710.44 3ZO95.33 0.00 32,095.33 

1/0 PYTPL MESA 2002-3 GLOBAL ISSUANCE C2UNE LN CIL A40144A 12 84,118-21105 SEO 
4/1 a/04 MESA 2002-3 GLOBAL HOME LN 12 0% 18/04/2005 -325 .00000 115 3,75000 1228 -39,92228 -36,17228 000 -36,17228 
05/07/2004 PRICE: 1 15384 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
5/18/04 MESA 2002-3 GLOBAL HOME LN 12.0% 18/0412005 000 000 2,39583 000 000 2,39583 000 2,39583 
0512812004 BROKER. CHICAGO INCOME COLLECTION LONDON 
6118/04 MESA 2002-3 GLOBAL HOME LN 12.0% 18/04/2005 000 000 2,39583 000 000 2,39583 000 2,39583 
06/23121104 BROKER CHICAGO INCOME COLLECTION LONDON 
7118/04 MESA 2002-3 GLOBAL HOME LN 12 0% 18/04/2005 000 000 2,39583 000 000 2,39583 000 2,39583 
08/03/2004 BROKER, CHICAGO INCOME COLLECTION LONDON 
9/18/04 MESA 2002-3 GLOBAL HOME LN 12.0% 18/0412WS 000 000 2,39583 000 000 2,39583 000 2,395 B3 
0912712004 1 BROKER : CHICAGO INCOME COLLECTION LONDON 
10/18/04 MESA 2002-3 GLOBAL HOME LN 12 0% 18104/2W5 -212,50000 113 2,39583 1228 -26,10303 -23,70720 000 -23,70720 
1012712004 PRICE 1 12744 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
11/18/04 MESA 2002-3 GLOBAL HOME LN 12 0% 18/04/2005 000 000 1,51042 000 000 1,51042 000 1,51042 
"11912004 BROKER: CHICAGO INCOME COLLECTION LONDON 
12/18/D4 MESA 2002-3 GLOBAL HOME LN 12.0% 18/04/2005 000 000 1,51041 000 000 1,51041 000 1,51041 
12/23/2004 BROKER- CHICAGO INCOME COLLECTION LONDON 

Totals for security . -537,500.00 18,749.98 -U,026.31 -47,27&33 0.00 -47,275.33 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pace Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

FixedIncome 
Asset Backed Securities 
Principal Paydowns 

OPT I MTG SECS CORP NIM TR 2003-1 NET [NJ MAR(WIN 0 SEQ 

1127104 OPT ONE MTG SECS 2003-1 NET 0 0% 2610112010 -14,53346 10000 14,53346 10011 -14,54936 -1590 000 -1590 

01/28/2004 PRICE 1000 NET BROKER- CHICAGO INCOME 
COLLECTION LONDON 

2126/04 OPT ONE MTG SECS 2003-1 NET 0 0% 26/01/2010 -13,14329 10000 13,14329 10011 -13,15767 -1438 000 -1438 

0=6=04 PRICE 1000 NET BROKER CHICAGO INCOME: 
COLLECTION LONDON 

3/26104 OPT ONE MTG SECS 2003-1 NET 0 0% 26/01/2010 -13,27535 10000 13,27535 10011 -13,28987 -1452 000 -1452 

03126/2004 i PRICE. 1000 NET BROKER- CHICAGO INCOME 
COLLECTION LONDON 

4/26104 OPT ONE MTG SECS 2003-1 NET 0.0% 26101/2010 -12,56686 10000 12,56686 10011 -12,58060 -1374 000 -1374 

04/27/2004 PRICE 1000 NET BROKER. CHICAGO INCOME 
COLLECTION LONDON 

5126104 OPT ONE MTG SECS 2003-1 NET 0 0% 26/01/2010 -12,43875 10000 12,43875 10011 -12,45235 -1360 000 -1360 
O5n7/2004 PRICE. 100 0 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
6/26/04 OPT ONE MTG SECS 2003-1 NET 0 0% 26/01/2010 -11,59805 1 DO 00 11,59805 10011 -11,61074 -1269 000 -1269 
0612812004 PRICE- 1000 NET BROKER: CHICAGO INCOME 

COLLECTION LONDON 
7/26104 OPT ONE MTG SECS 2003-1 NET 0 01/6 26/0112010 -10,74727 10000 10,74727 10011 -10,75902 -1175 000 -1176 
07/27/2004 PRICE. 1000 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 
8/26/04 OPT ONE MTG SECS 2003-1 NET 0 0% 26/01/2010 -9,54407 10000 9,54407 10011 -9 .55451 -1044 000 -1044 
08/26/2004 PRICE. 100.0 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
9/28104 OPT ONE MTG SECS 2003-1 NET 0 0% 26/01/2010 -8 .42787 10000 8,42787 10011 -8,43709 -922 ODO -922 
0912912004 1 PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
10/26/04 OPT ONE MTG SECS 2003-1 NET 0 0% 26/01/2010 -8,32430 10000 8,32430 10011 -8,33341 -911 000 -911 
1012r0/2004 PRICE- 100.0 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
11129104 OPTION 1 MTG SEC$ FR A/BKD 25/01/2010 USD1000 -6,72666 10000 6,72666 10011 -6,73402 -736 000 -736 
llf30120" PRICE- 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gainit-oss GainlLoss 

Fixed Income 
Asset Backed Securities 

Pirincipal Paydowns 

12128IG4 OPTION 1 MTG SECS FR A/BKD 25/01/2010 USD1000 -7,05231 10000 7,05231 10011 -7.06002 -771 000 .771 

12/28/2004 ' PRICE 1000 NET BROKER CHICAGO INCOME 

COLLECTION LONDON 

Totals for security : -121078 .24 '128,370.24 .12B,518 .86 -140.42 &so -14OA2 

Summary of Principal Paydowns for Asset Backed Securities -3,182,666 .32 2,5U,260.19 -2,582,769.72 .18,499 .53 0.00 -11SA99.53 

Sales 

CONSECO FIN SECURMZATIONS CORP 2000-6 MFG MSG SR/SUB QTF A-5 1.7 08-01,24 SEQ 

1/8/04 CONSECO CERTIF(200 7 7% BDS OV02132 USD PRICE- -200,ODO 00 10300 2D8,000 00 ID095 -201,90625 4,09375 000 4,09375 

01/14/2004 ' 103 0 NET BROKER SALOMON BROS INC & NW YK 

DTC 274 

Totals for security . -200,000 .00 206,000.00 -201,906 .25 4,093.75 0.00 4,093.75 

CONSECO FIN SECUPUIZATIONS SER 2000-4 CL A4 EXPEC MAT 09101122 7.73 04101131 

1/a/04 CONSECO FINANCE 7.73% 00-4 A4 0109.2022 PRICE . -200,ODO 00 10300 206,00000 10727 -214,53125 -8,53125 000 -8,53125 
01/12/2004 103.0 NET BROKER CSFB NEW YORK DTC 355 

2/26/04 CONSECO FINANCE 7,73% 00-4 A4 01.09 2022 PRICE : -1,000,000 00 101 75 1,017,500 00 10727 -1,072,666 25 -55,15625 000 -55,15625 
03/01/2004 101 .75 NET BROKER CSFB NEW YORK DTC 355 

Totals for security- .1,200,000.00 1,223,500 .00 4,257,`187.50 .03,687.50 0.00 -63,607.50 

Summary of Sal" for Asset Backed Securities -1,400,000 .00 1,429,500.00 .1,489,093.75 -59,593 .75 0 .00 .59,593.75 

Total Asset Backed Securities A582,608 .32 3,993,760.19 -4,071,853.47 -78,093 .28 0 .00 -78,093 .28 



t9goo go qed SZ uo elep wpoped W04 JSnJl WGWON Aq pineigueg. IsnjjL ujaqpoN 

NOGN01 
N011331100 3YYOONI OOVOIHO M3MONG 13N O-OM tOOZWtt 

9t V6t- 000 9L MV ss uVe. 9CM 6S 6ZZ'9 00 oft 6C 6ZZ'R- :30lUd asn ZC/VOIOZ OWO %9 UNn :i vow3viv ows to/z/ L t 
NOGNOI 

N011031100 NOW OE)VOIHO '113NONS13N 0-00 ~ WOZlovot 
9t ocz- 000 st ocz- W "6'6- 9c ZOL 9L 09L'6 00 oot 9L 09L'6- :30lUd asn Zi:/VO/OZ OV40 %9 GNnj VOIN3VYV ONVS vo/oz/ot 

NOaNOI 
N011031100 3V400NI OOVOIHO -183NO~19 AN 0 00~ - VOOZIOZ/60 

60 SLZ- 000 60 SLZ- LV M't t- ge ZOL PC 699't L 00 oot 9C 699't t- '30IHd asn ZC/170/OZ OV40 %9 (3Nn2 V0183Y4V ONVS VOIOZ/6 
NOGNOI 

N011031100 31NOONI OOVOIHO -N3XOM8 .L3N 000t irooz/ozm 
LS 60ir- 000 L9 60$1- LL 99L'LV 9c zot Vt 69VL 1 00 OOL ir L 69C'L I :30INd asn ZCII?OIOZ OV40 %9 ONnj VOfM3V4V ONVG vo/04/9 

NOGNOI 
N011031100 3nO3N[ OOVOIHO N334ONS 13N 0 00t tOOZ/OZ/LO 

L9 ZW 000 LS ZW t t 9C6'OZ- ge zot tg c9VOZ 0000t vc ; tsi?,Oz- :33Wd asn u./vo/oz om %9 aNn ;i VOWWW ONVS VOIOZIL 
NOGNOI 

N011031100 3VYODNI OOVOIHO NMIONS 13N 0 OOL lpooznz/90 
V9 L09- 000 L09- 9V OLC'gZ- 9c ZOL Z9 ZgL,gz 00 OOL Z9 Z9L'gZ- :30IUd asn zc/vo/oz orio %9 aNnzi V0183M ONVS 11009 

NOGNOI 
N011331100 WWONI OE)VOIHO 0 OOL tOOZIOZ/go 

Lo 99L- 000 L9 99L- 96 69z'm 9c zot LL COS,ze 00 OOL L L cog'm :30INd asn ZCArO/OZ ONO %9 ONn-A V01113M ONVG 1101OZ/9 
NOUNOI 

N011031100 3NOONI 00VOIHO NMIOUS 13N 0 ON 
Z6 C68- 000 Z6 C69- 6L LOL'RC- ge zot LO Z9Q'LC 00 oot LS Lgg'LC- :30IMd asn ZC/IPO/OZ OV40 %9 GNni VOIH3V4V ONVS I?O/OZ/t, 

NOGNOI 
N011031100 3VQOONI OOVOIHO IGNMIS 1.3N O*OOL iOOZ/ZZ(EO 

lU9w 000 CLSW to ZLO, tz- 91C zov go Les, oz DO oot go L99,oz- :33Md asn mirom owo %9 aNnzi VOIZ13VYV ONVG tolz/c 
NOUNOI 

N011031100 MOONI OOVOIHO ~13AOUe 13N 0 OOL tGOZ/Ozfzo 

CZ LLC- 000 VZ LLC- co ggc'9v 9c ZOL 09 996'9 t OOOOL ou 886's t- *30INd asn ZCIVOIOZ OWO %9 Mnzi VOIEWW ONVG tlo/oe/z 
NOGNOI 

N011031100 3nODNl OOVOIHO 'b3NOUS IaN TOM OZt p~o/to 

ec c 0- 000 ge SM 61, ZLZ'ZZ- 9c ZOL Lt 69L'LZ 00 oot t L 69L'tZ- :30INd asn ZC/170/OZ OWO %9 aNnzi VOINMV ONVS tolozit 
eatl ccoz-omo 3na 9 &-v la --uo nUHiSSVd VIA FCOOZ d)JOO OU M3WV-ON'ft-O-N3 

SUMOPAud jedl*uud 

9-0-IN-3 Pa-43IRg JUOMUJaAO-q-UONj 

aw0OUI paxi-4 

SS0111JIBE) sso-WIL-3 SSOI/U!BE) )SOO 1900 SPOGmd GOud JlRdisaJI34S SIUG Giuss 
Pnol UOROISUBil IG)PBV4 ijun OPRI.L /apail 

M 40 09 968d 

9OJMO 

snu 3woo mm"maimo 
90dwiew 119WKMV 

" *so K - " UVII W 

lipla(f -F/,n 

11MO(I SSO-1/uTro pDzilro-d * 



Page 81 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Non-Government Backed C.M.O.s 

Principal Paydowns; 

12120/04 BANC AMERICA FUND 6% CMO 20/04/32 USD100OA1 -10,52205 10000 10,52205 10236 -10,77030 -24825 000 -24825 
12/20/2004 ' PRICE 1000 NET BROKER- CHICAGO INCOME 

COLLECTION LONDON 

Totals for security : .232,466 .85 232,466.85 -237,961 .61 44U.76 0.00 

CMO CR SUISSE IST %3TW WTQ SECS CORP 2001 .28 MTG.BKD I-A4 VAR 11-26,2031 GEO 

1/5104 CR SUISSE FIRST 2001-28 25/11/2031 PRICE- 1000 -60,137 01 10000 60,13701 10025 -60,28735 -15034 000 -15034 
0112612004 NET BROKER CHICAGO INCOME COLLECTION LONDON 
WSM4 CR SUISSE FIRST 2001-28 25/1112031 PRICE 100.0 -44,47058 10000 44,47058 10025 -44,58176 -11118 000 -11118 
02/2512004 NET BROKER CHICAGO INCOME COLLECTION LONDON 
3/25/04 CR SUISSE FIRST 2001-28 25/11/2031 PRICE. 100.0 -31,58511 10000 31,58511 10025 -31,66407 -7896 000 -7896 
03/2512004 NET BROKER: CHICAGO INCOME COLLECTION LONDON 
4/25104 CR SUISSE FIRST 2001-28 25/11/2031 PRICE 1000 -45,49776 10000 45,49776 10025 -45,61150 -11374 000 -11374 

0412812004 NET BROKER: CHICAGO INCOME COLLECTION LONDON 
5125/04 CR SUISSE FIRST 2001-28 25/11/2031 PRICE- 1000 -41,45108 10000 41,45108 10025 -41,554 71 -10363 000 -10363 
05/25/2004 NET BROKER: CHICAGO INCOME COLLECTION LONDON 
6/25104 CR SUISSE FIRST 2001-28 25111/2031 PRICE. 100.0 -47,61675 10000 47,61675 100.25 -47,73579 -11904 000 -11904 
0612712004 NET BROKER: CHICAGO INCOME COLLECTION LONDON 
7/25104 CR SUISSE FIRST 2001-28 25/11/2031 PRICE 1000 -58,98288 10000 58,98288 10025 -59,13034 -14746 000 -14746 
()7128/2004 NET BROKER : CHICAGO INCOME COLLECTION LONDON 
8/25/04 CR SUISSE FIRST 2001-28 25111/2031 PRICE. 100.0 -31,61044 10000 31,610.44 10025 -31,68947 -7903 000 -7903 
08/25/2004 NET BROKER- CHICAGO INCOME COLLECTION LONDON 
9/2104 CR SUISSE FIRST 2001-28 25/11/2031 PRICE: 100.0 -31,70763 10000 31,70763 10025 -31,78690 -7927 000 -7927 
09/27/2004 NET BROKER- CHICAGO INCOME COLLECTION LONDON 
10/25/04 CR SUISSE FIRST 2001-28 25111/2031 PRICE. 1000 -46,77399 10000 46,T73 99 10025 -46,89092 -11693 000 -11693 
10126/2004 NET BROKER . CHICAGO INCOME COLLECTION LONDON 
1112/04 CR SUISSE FIRST 2001-28 25/11/2031 PRICE 100.0 -23.99601 10000 23,99601 100.25 -24,05600 -5999 000 -5999 
11/26/2004 NET 13ROKER: CHICAGO INCOME COLLECTION LONDON 
12/2104 CR SUISSE I ST BSTN 2001-28 25/11/2031 PRICE- 100.0 -33,83988 10000 33,83988 10025 -33,92448 -8460 000 -8460 
12/27/2004 NET BROKER. CHICAGO INCOME COLLECTION LONDON 

Totals for securtty : .497,6011.12 497,659.12 -498,91&29 -1,244.17 0.00 .1,244.17 

QM0 STRUCTURED AST SECS CORP 20024BCI MTG PSTRU CTF CL A pUE 1,25-31 BEO 
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Page 82 of 445 + Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss, 

Fixed Income 
Non-Government Backed CAW 
Principal Paydowns 

1125/04 STRUCTURED ASSET 2002-BCI 25/01/2031 PRICE. -52,44921 10000 52,44921 10003 -62,46560 -1639 000 -1639 

01/30/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 0 

2/25104 STRUCTURED ASSET 2002-BCI 25101/2031 PRICE* -32,95551 10000 32,95551 10003 -32,96581 -1030 000 -1030 

03/01/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

3/25/04 STRUCTURED ASSET 2002-BC1 25/01/2031 PRICE. -28,71689 10000 28,71689 10003 -28,72586 -897 000 -897 

03/29/2004 100.0 NET BROKER CHICAGO INCOME COLLECTION 
LONDON 

4125/04 STRUCTURED ASSET 2002-BCI 25/01/2031 PRICE. -33,37357 10000 33,37357 10003 -33,38400 -1043 000 -1043 
0412812004 1()0() NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
5125/04 STRUCTURED ASSET 2002-BC1 25/01/2031 PRICE -22,98639 10000 22,98639 10003 -22.99357 -718 000 -718 
05128/2004 100.0 NET BROKER: CHICAGO INCOME COLLECTION 

LONDON 
6125/04 STRUCTURED ASSET 2002-BC1 25/01/2031 PRICE* -19,76902 1 DO 00 19,76902 10003 -11 9,T75 20 -618 000 -618 
06/2712004 1000 NET BROKER: CHICAGO INCOME COLLECTION 

LONDON 
7/25104 STRUCTURED ASSET 2002-BCI 25101/2031 PRICE. -21,26131 10000 21,26131 10003 -21,26795 -664 Goo -6 64 
07128/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
8/25/04 STRUCTURED ASSET 2002-BC1 25/01/2031 PRICE -18,42562 10000 18,42562 10003 -18,43138 -576 000 -576 
08/25/2004 1()O .o NET BROKER. CHICAGO INCOME COLLECTION 

LONDON 
9/25/04 STRUCTURED ASSET 2002-BC1 25/0112031 PRICE. -13,86982 10000 13,86982 10003 -13,87415 -433 000 -433 
09/27/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
10/25/04 STRUCTURED ASSET 2002-BC1 2510112031 PRICE. -1 3,756 43 10000 13,75643 10003 -13,76073 -430 000 -430 
10/25/2004 1000 NET BROKER CHICAGO INCOME COLLECTION 

LONDON 
11/25/04 STRUCTURED ASSET S FIR CIVIO 25/01/32 USD1000'A -13,24222 10000 13,24222 10003 -13,24636 -4`14 000 -414 
11126/2004 1 PRICE 100.0 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
12/25/04 STRUCTURED ASSET S FR CIVIC, 25/01/32 USD1000'A -16,90580 1 DO 00 16,90580 10003 -16,91108 -528 000 -628 
1212712004 1 PRICE: 1000 NET BROKER : CHICAGO INCOME 

COLLECTION LONDON 
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Trade/ Trade Und Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss GauAoss 

FixedIncome 
Non-Government Backed CAW 
Principal Paydowns 

Totals for socurity. -287,711 .79 287,711.79 -267,801 .69 -89.90 0.00 -89.go 

Summary of Principal Paydowns fbr Non-Government Backed CAO.s -1,017,647 .76 1,017,64T.TO -1,024,666 .59 -6,8118.83 0.00 -6,818.8310 

Total Non-Government Backed C.M.Os -1,017,847 .76 1,017,847.76 .1,024,666 .59 -6,818.83 0.00 -6,818.83 



Page 84 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settli Date --Shares/Par Price Proceeds - ---Cost cost Gain/Loss Gain/Loss Gain/Loss 

Fixed Income 
Index Linked Government Bonds 

Sales 

UNITED STATES TREAS BIDS INFLATION INDEX UNKED 3.875% 04-15!2029 

1/6/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US .10.00000 14550 14 .55029 14343 -14,34295 20734 000 20734 

01/09/2004 PRICE: 1455029 NETBROKER. BARCLAYSBANK 
PLC NEW YORK 

1f7104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -10,00000 14667 14,66716 W43 -14,34295 32421 000 32421 

01/09/2004 PRICE 14656716 NETBROKER: (D)CHASESECSINC 
BROKERAGE DTC 443 

1/7/04 US TREAS BDS INFLATION INDEX LINKED 1514/29 US .10,00000 14618 14,61796 14343 -14,34295 27501 000 27501 

0110912004 1 PRICE: 146.1796 NET BROKER- ALEX BROWN AND 
SONS NEW YORK 

1/7/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -10,00000 14659 14,65882 14343 -14,34295 31587 000 31587 
01/09/2004 PRICE: 146.5882 NETBROKER: BARCLAYSBANK 

PLC NEW YORK 
1/14/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -80,00000 14772 118,17598 14375 -115,00369 3.17229 000 3,17229 
01/1612004 PRICE 147.71997 NETBROKER: BARCLAYSBANK 

PLC NEW YORK 
1/22/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -10,00000 14881 14,88051 14375 -14,37546 50505 000 50505 
01r2212004 PRICE 148 8051 NET BROKER- (D)CHASE SECS INC 

BROKERAGE DTC 443 
1/23/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -10,00000 14956 14,95649 14480 .14.47999 47650 000 47650 
01/27/2004 PRICE. 149.5649 NET BROKER: SALOMON BROS INC 

& NW YK DTC: 274 
2/6/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -10.00000 14927 14 .92737 14460 -14,47999 44738 000 44738 
02/09/2004 PRICE 149 2737 NET BROKER BARCLAYS BANK 

PLC NEW YORK 
3/1/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US .20,00000 15331 30,66262 14480 -28,95998 1,702 64 000 1,70264 
03/0212004 1 PRICE. 153 3131 NET BROKER : ALEX BROWN AND 

SONS NEW YORK 
3/12/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -410,00000 15508 635,83009 14480 -593,67968 42.15041 000 42,15041 
03/16/2004 1 PRICE 155 0805 NET BROKER CSFB NEW YORK 

DTC 355 
5/25/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -10,00000 14598 14,69761 13898 -13,89799 69962 000 69962 
05/27/2004 1 PRICE- 145.9761 NET BROKER . BARCLAYS BANK 

PLC NEW YORK 
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Page 85 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gainfl-oss 

Fixed Income 
Index Linked Government Bonds 
Sales 

5/25/04 US TREAS BDS INFLATION INDEX LINKED 15/4129 US -10,00000 14597 14,59716 13898 -13,89799 69917 000 69917 
05127/2004 PRICE 145.9716 NET BROKER . BARCLAYS BANK 

PLC NEW YORK 
11112104 US TREAS BDS INFLATION INDEX LINKED 15/4129 US -10,wooo 151.46 15,M 44 142 32 -14,23178 91466 000 91466 
08/16/2004 PRICE: 151.4644 NET BROKER . BARCLAYS BANK 

PLC NEW YORK 
8/31/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -10,ODO 00 15307 15,30739 14232 -14,23178 1,07561 000 1,07561 
09/0112004 PRICE- 153 0739 NET BROKER . GREENWICH 

CAPITAL MKTS, GREENWICH 
9/2104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -1 O,OGO 00 15191 15,19107 14232 -14,231 78 95929 000 95929 
09/06/2004 PRICE 1519107 NET BROKER : BARCLAYS BANK 

PLC NEW YORK 
9004 US TREAS BDS INFLATION INDEX LINKED 1514129 US -10,00000 15059 15,05916 14232 -14,23178 82738 000 82738 
09/07/2004 PRICE 150 5916 NET BROKER (D)CHASE SECS INC 

BROKERAGE DTC 443 
9116/04 US TREAS BDS INFLATION INDEX LINKED 15/4129 US -10,00000 15066 15,06584 14232 -14,23178 83406 000 83406 
09/1912004 PRICE: 1506584 NETBROKER: BARCLAYSBANK 

PLC NEW YORK 
9/17/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -20,00000 15169 30,33815 14232 -28,46355 1,87460 000 1,87460 
09/2012004 1 PRICE 15169075 NET BROKER (D)CHASE SECS INC 

BROKERAGE DTC 443 
9117/04 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -10,00000 15176 15,17628 14232 -14,23178 94450 000 9" 50 
09120r2004 PRICE- 1517628 NETBROKER CSFBNEWYORK 

DTC 355 
9/17104 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -20,00000 15173 30,345 35 14232 -28,46356 1,88179 000 1,88179 
09/20/2004 PRICE 151 72675 NET BROKER . GOLDMAN SACHS & 

CO NW YK DTC 005 
9/17104 US TREAS BDS INFLATION INDEX LINKED 1514/29 US -20,00000 15173 30,346 .25 14232 -28,46355 1,88270 000 1,88270 
09120/2004 PRICE 151 73125 NET BROKER : BARCLAYS BANK 

PLC NEW YORK 
9120/04 US TREAS BDS INFLATION INDEX JLINKED 15/4/29US -30,00000 15131 45,39409 14232 -42,69533 2,69876 000 2,69876 
09121r20" PRICE: 15131363 NET BROKER. SALOMON BROS 

INC & NW YK DTC 274 
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Page 86 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Galn/Loss 

Fixed Inc ome 
Index Linked C;o-,ernment Bonds 

Sales 

1j,2G,u4 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -20,00000 1111 11 30,221 30 14232 -28,46356 1,75774 000 1,75774 

,39 21,2u64 PRICE 151 1065 NET BROKER GREENWICH 
CAPITAL NAKTS GREENWICH 0 

9,27o4 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -20,000 00 152 80 30,55957 14232 -28,46356 2,09601 000 2,09601 

09,28 2(jD4 PRICE 152 79785 NET BROKER LEHMAN BROS INC 
NEW YORK DTC 074 

10"15104 US TREAS BDS INFLATION INDEX LINKED 1514/29 US -60,uOO 00 153 01 91,80774 14494 -86,96644 4,84130 000 4,84130 

10,18,2004 PRICE 153 0129 NET BROKER SALOMON BROS INC 
& NW YK DTC 274 

10 15 04 US TREAS BIDS INFLATION INDEX LINKED 15/4/29 US -30,00000 1-,3 32 45,99571 14494 A3,483 22 2,51249 000 2,51249 
10,18,2034 PRICE 153 31903 NET BROKER SALOMON BROS 

INC & NW YK DTC 274 
10 15,L)4 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -40,0000o 153 24 61,29700 14494 -57,97763 3,31937 000 3,31937 
10 l6,20G4 PRICE 1532425 NETBROKER CSFBNEVVYORK 

DTC 355 
10,21'04 US TREAS BIDS INFLATION INDEX LINKED 15/4/29 US -20,00000 154 5c. 3091823 14494 -28,98881 1,92942 000 1,92942 
10124,2004 PRICE 154 59115 NET BROKER GOLDMAN SACHS & 

CO NW YK DTC 005 
13,22 04 US TREAS BIDS INFLATION INDEX LINKED 15/4/29 US -20,00000 154 29 30,85753 14494 -28,98881 1,86872 000 1,86872 
10,25,2004 PRICE 154 28765 NET BROKER SALOMON BROS 

INC & NW YK DTC 274 
11/3 D4 US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -20,00000 153 71 30741 06 14494 -28,988 112 1,75224 000 1,75224 
11,03,2004 PRICE 1537053 NETBROKER BARCLAYSBANK 

PLC NEW YORK 
1,2 2B CA US TREAS BDS INFLATION INDEX LINKED 15/4/29 US -20,0000o 1W 92 31,584 19 14494 -28,98881 2,59538 000 2.69538 
12/2912004 PRICE 157 92095 NET BROKER ALEX BROWN AND 

SONS NEW YORK 

Totals for security -1,000,000 00 1,528,474.41 -1,440,932.90 87,541 .Si 0.00 STM1 .51 

UNITED STATES TREAS NTS INFLATION INDEXED 3 60946125% DUE 01 .15-2012 REG 
12 27 ~34 USA TREASURY NTS 3 375% TIPS 15/1/12 USD1000 -60,00000 12244 73,462 13 12045 -72.27002 1,19211 000 11,1192 1111 
12,28,2004 PRICE 12243688 NETBROKER BARCLAYSBANK 

PLC NEW YORK 

Totals for security -60,00000 73,46213 -72,270.02 1.192.11 0.00 1,192.11 

US TREAS BDS INFLATION INDEXED 3 625 DUE4-15-2028 REG 
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Page 87 of 445 * Realized Gain/Loss Detail 
Trace Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

FIACCI hIC0111C 

Index Linked Go%ernment Bonds 

Sales 

525,04 USA TREASURY NTS 3 6251~'TIPS'DEB 15/4/28USD PRICE -500,000 00 141 62 708,101 69 121 94 609,69769 98,40400 000 98,40400 
05/27,20C)4 141 62033 NET BROKER CSFB NEW YORK DTC 355 
10,28/04 USA TREASURY NTS 3 625%'TIPS'DEB 15/4/28USD PRICE -1 420,000 OU 14847 2,108,238 34 12194 -1,731,541 45 376,69689 000 376,696890 
10,3112004 148 46748 NET BROKER GREENWICH CAPITAL MKTS . 

GREENWICH 

Totals for security .1,920,000 00 2,816,340 03 -2,3411,239 .14 475,100.69 0.00 47%100.89 

US TREAS INFIL INDEXED BONDS 1 875 DUE 07-15-2013 BEO 

1/7,04 USA TREASURY NTS 1 875% I/L 15107/13 USD1 000 -20,00000 100 44 20,08736 9923 -19,84628 24108 000 24108 
01~09/2004 PRICE 1004368 NETBROKER BARCLAYSBANK 

PLC NEW YORK 
10000000 "q 81 9981079 9923 99,23140 57939 000 57939 13,04 USA TREASURY NTS 1 875% 111- 15/07/13 USD1000 

05,17,2004 PRICE 9981079 NETBROKER CSFBNEWYORK 
DTC 355 

Totals for security -120,00000 119,898 15 -119,077.68 82047 0.00 820.47 

USTREAS NTS OTDO111812000 INFLATION INDEXED 4 25 DUE 01-15-2010 REG 

1130,'04 USA TREASURY NTS 4 25% NTS'TIPS'15/01/10USD PRICE -3,000,000 00 12864 3859,11255 12792 3,837,733 41 21,37914 000 21,37914 
02~0212004 128 63708 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
9,22,04 USA TREASURY NTS 4 25% NTS'TIPS'15/01/10USD PRICE -90,00000 130 32 117,285 00 12841 -115,56704 1,71796 000 1,71796 
09/23 2GO4 130 31666 NET BROKER GOLDMAN SACHS & CO NW 

YK DTC 005 

Totals for security -3,090,000 00 3,976,397 55 -3,953,300.46 23,097 .10 0.00 2%"7 .10 

US TREAS NTS INFLATION INDEX 3 875 DUE 01-15-2009 REG 
8 604 USA TREASURY NTS 3 8751% TIPS 15/1/09 USD PRICE -210,00000 130 22 273,453 74 12988 -272,74995 70379 000 70379 
06,10,2004 130 21606 NET BROKER (D)CHASE SECS INC 

BROKERAGE DTC 443 
8 9,'j4 USA TREASURY NTS 3 875% TIPS 15/1/09 USID PRICE -30,00000 130 14 39043 18 12988 -38,96428 7890 000 7890 
08/1 1,2L)04 130 14393 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
8,10,04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -20 000 00 129 63 25,92688 12988 -25,97619 -4931 000 -4931 
08112,2004 - 129 6344 NET BROKER BARCLAYS BANK PLC NEW 

YORK 
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Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss GaiAoss 

Fi.icdIncome 

Index Linked Go% ernment Bonds 

Sales 
8 1104 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -20 000 00 120 73 2594649 12988 -25,97618 -2969 000 -2969 

08~ IS 2004 129 73245 NET BROKER CSFB NEW YORK DTC 355 
8,12, f~'4 USA TREASURY NTS 3 875% TIPS 15il/09 USD PRICE -20,00000 12985 25,96901 12988 -25,97619 -718 000 -71810 

68/16,20G4 129 84505 NET BROKER CSFB NEW YORK DTC 355 
8/18,04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -5000000 1 10 20 65 10240 12988 -64,94046 16194 000 16194 

08,20,2004 1302048 NET BROKER CSFB NEW YORK DTC 355 
8,31,04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE -30 000 00 130 47 39 141 31 12988 -38,96428 17703 000 17703 
09,01,2004 13047103 NETBROKER BARCLAYS BANK PLC NEW 

YORK 
921,04 USA TREASURY NTS 3 875% TIPS 15/1/09 USD PRICE 190,000 00 129 62 246,274 34 12988 -246,77376 -49942 000 -49942 
C,9122,2004 12961807 NETBROKER BARCLAYS BANK PLC NEW 

YORK 
10,26,'04 USA TREASURY NITS 3 875% TIPS 15/1109 USD PRICE -250,000 00 ill 15 327,88705 12982 -324,53876 3,34829 000 3.34629 
10,27/2004 131 15482 NET BROKER ~D)CHASE SECS INC 

BROKERAGE DTC 443 

Totals for security -820,00000 1,068,7" 40 -1,064,860 .05 3,064.35 0.00 3A".35 

US TREAS NTS iNFLATION INDEXED 3 375 DUE01 -15-2007 REG 

10 21104 USA TREASURY NTS 3 375% TIPS 15/1/07 USD1000 - 10,000 Ou 128 21 1282121 12766 -12,76614 5507 000 5507 
10124i2004 PRICE 1282121 NET BROKER BARCLAYS BANK 

PLC NEW YORK 
10,'22 04 USA TREASURY NTS 3 375% TIPS 15/1/07 USD1000 -30,000 OU 12841 38,521 74 12766 -38,29842 22332 000 22332 
10/25,2004 PRICE 1284058 NET BROKER GREENWICH 

CAPITAL IVIKTS, GREENWICH 

Totals for security -40,00000 51,34295 -51,064.56 278.39 0.00 278.39 

US TREAS NTS TREAS INIFIL INDEXED NOTES 2 DUE 01 -15-2014 REG 

2,27'04 USA TREASURY NTS 2%(INF-INDX) NITS 01/14 USD PRICE -29000000 10~ 28 299,51705 9993 -289,78828 9,72877 000 9,72877 
03,02,2OU4 103 28174 NET BROKER CSFB NEW YORK DTC 355 

Totals for security .290,00000 299,51705 -289,78828 9,726.77 0.00 9,728.77 

US TREAS NTS TREAS INFLATION PROTECTED SECS 875 DUE 04-15-2010 REG 
10,27,04 USA TREASURY NTS 0 875% TIPS 15/4/10 USD1000 -690,00000 9984 688871 54 9967 -687,73354 1,13800 000 1,13800 
10,29,'2004 PRICE 9983645 NETBROKER BARCLAYSBANK 

PLC NEW YORK 
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Realiz:,--- GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade Trade Unit Market Translation Towl 
Settle Date Shares/Par Price Proceeds Cost Cost GainiLoss Gain/Loss GaWl-oss 

Fixed Income 
Index Linked Government Bonds 

Sales 

I 1,S A USA TREASURY NTS 0 875% TIPS 15/4/10 USD1000 -250,000 00 9989 249734 18 9967 -249,17882 56636 000 50 36 
11/05,2004 PRICE 99 89367 NET BROKER BARCLAYS BANK 

PLC NEW YORK 
11/3 04 USA TREASURY NTS 0 875% TIPS 15/4/10 USD1000 -170,000 0-) 9~i 85 169751 39 9967 -169,44160 30979 000 30979 
11 04,2004 PRICE 99 85375 NET BROKER (D)CHASE SECS INC 

BROKERAGE DTC 443 

Totals for security -1,110,000 00 1,108,357 11 -1,106,363.96 2,003-15 0.00 2AM.1 5 

Summary of Sales for Index Linked Government Bonds -8,450,000.00 11,042,533 78 .10,433,887.04 603,646.74 0.00 603,646.74 

Total Index Linked Government Bonds -8,450,000 00 11,042,533.78 -10,438,887.04 603,646.74 0.00 603.6".74 
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Trade, Trade UM Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GawwlLoss 

Fixed Inc Ollie 

Fixed Income Derivathes - Futures 

Future Deliveries 

5YR T-NT 03-22-2004 

1 b,~J-I FUTURES 24 00 Ill 44 2,674,500 00 ill 01 -2,664,340 87 10,15913 000 10,15910 

01,06 2C,L4 

1 7~4 FUTURES 25 00 Ill 75 2,793,750 00 ill 01 -2,775 .355 08 18,39492 000 18,39492 

131 07~2004 

2 (,")4 FUTURES 5 00 112 69 56343750 111 55 -557 .75929 5,67821 000 5.67821 

02,06,20U4 

2,f,,04 FUTURES 5 00 112 72 56359375 Ill 55 -557,75929 5,83446 000 6,83446 

u2 06 Z, j4 

2 '~,j4 FUTURES 2,,C, 112 77 225,531 25 111 55 223,10372 2.42753 000 2,42753 

02 OL4 2~ C14 

2 9 -_,-; FUTURES 2 U0 1!281 225,62500 111 55 223,10372 2,52128 000 2,52128 
C,2, 0~4 2u, ~4 

Z ~,Y-,4 FUTURES 00 112 86 225,718 75 Ill 55 -223,10372 2,61503 000 2,61503 

02,09,2C,,4 
2,llr,l(',4 FUTURES 5 Ou 1 12 67 56335938 111 55 -557,75929 5,60009 coo 5,60009 
02,10,2(,,,4 - 

211,04 FUTURES -5 DO 113 OY 56546875 Ill 55 557,75929 7,70946 000 7,70946 
02,11,2004 

Zll 04 FUTURES -12 00 11289 1,354,687 50 111 55 1,338,622 29 16,06521 000 16,065 216 
02,1111,2004 

Z'l 1'04 FUTURES -11 00 113 03 1 24334375 111 55 -1,227,070 43 16,27332 000 16,27332 
02,'l 1,2004 

2, 12 04 FUTURES 2 JO 113 13 226,25000 111 55 -223,10372 3,14628 000 3,14628 
02,12 2 C',4 

2 1804 FUTURES -5 OU 113 53 567,65625 Ill 55 -557,75929 9,89696 000 9,89696 
02 18,2004 

2 18 A FUTURES 500 113 55 567,73438 111 55 -557,75929 9,97509 000 9,97509 
02,18 20,04 

FUTURES -4 00 1 1,~ 30 453,18750 111 55 -446,20743 6,9W 07 000 6,9W 07 
02/19,2~104 

2 1~ A FUTURES 1 00 11328 113,281 25 111 55 -111,55186 1,72939 000 1,72939 
02/19 2004 
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Realized Gain/Loss Detal I vage 0 

Trade/ Trade Unit Market Translattion Total 
Settle Date Shares/Par Pnce Proceeds Cost Cost Galin/Loss GainfLoss Gakvl=s 

FlAedbIC011le 

Fixed Income Derivathes - Futures 

Future Deliveries 
2r 1 ',,4 FUTURES -500 113 23 566,17188 11155 -557,75929 8 .41259 000 8,41259 
02,19 -IOL)4 
2 20 04 FUTURES 2',313 11333 22665625 11155 -223,10372 3,55253 000 3,55250 
02/20 20A 
2,2u (,4 FUTURES -1 Ou 113 34 11334375 11155 -111,55186 1,79189 000 1,79189 
02,'20,2CO4 
2 25'C4 FUTURES 1 CO 11355 113,54688 11155 -111,55186 1,99502 000 1,9N 02 
02,25,2CC,4 
Z26,04 FUTURES 46 Ou 113 5u 5,221,000 00 ill 55 -5 131,3155 45 89,61455 000 89,81455 

02,26 2Lj4 

2 26 LA FUTURES 13,)() 113 ')0 1,47550000 111 55 -1 450,174 15 25,32585 000 25,32585 

uz ~6 A1.34 

2 2 7, 1~ 4 FUTURES 6 00 113 75 682,50000 111 55 -669,311 14 13,18886 000 13,18886 
02 27,2004 

2,2704 FUTURES 1 00 11364 113,64063 111 55 -111,55188 2,08877 000 Z088 77 
02,'27 2L,04 

3,12 04 FUTURES 7,jO 11503 80521875 111 55 -780,86300 24,35575 0 DO 24,35575 

0312 2004 

3 12,04 FUTURES '1 00 11484 344,50781 111 55 -334,65557 9,852.24 000 9,85224 
03'12 2004 

0 
3,15 04 FUTURES 20100 114 81 2,29625000 111 55 -2,231,037 15 65,21285 000 65.212 a5 
03,15,2004 

5, 16'04 FUTURES 10 0 0 114 b9 1 146,87500 111 55 -1 115,518 58 31,35642 000 31,35642 
OY16,2GL4 

-23000 26,032,335 96 -25,630,15OZ211 

-300 10947 328,40625 10893 -326,79047 

14 00 11,500 1 540,00000 10904 1 526,60887 

-1700 1,868,406 25 -1,853,399-34 115,006.911 0 .00 15j=.91 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 00661 

Totals for security 

FUT 5YR NOTE 03-21-2005 

1261A FUTURES 

12 06,2004 - 

12'9/04 FUTURES 
1 2 09,20(34 

Totals for security 

FUT DEC 04 5 YR 12-22-2004 T-NT 

401,75&75 0.00 MM,753 .75 

1,61578 000 1,61578 

13,39113 000 13,39113 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss G@kVLow 

Fixed Income 

Fixed Income Derivatives - Futures 

Future Deliveries 

8 31 04 FUTURES 11 00 110 56 1,216,187 50 11042 -1,214,640 63 1 .W 87 000 1,54687 
08 -'1,20r4 

9 3T) 4 FUTURES 9 L,C) 110 22 991 968 75 11027 992,39513 -42638 000 -426380 
09,'U~ 2,JIJ4 

~t,8 04 FUTURES 260 11005 220,09375 11025 -220,49281 -39906 000 -39906 
09,082004 

9 8'04 FUTURES 2 00 1 10 OF) 22Q125 00 11025 -220,49281 -36781 0 GO -36781 
09 08 2004 - 

9,'9/04 FUTURES 400 71066 442,62500 11038 441,50614 1,11886 000 1,11886 
09"J9 2004 

~, I O'CA FUTURES 12 00 11086 1 33031250 11059 -1,327,D48 16 3,26434 000 3,26434 
09,10 2,'~04 

~1/14,'54 FUTURES 2 00 11078 221,56250 11063 -221,26715 29535 000 29535 
09,14,2004 

9,14'04 FUTURES -4 00 11)77 443,06250 11063 -442,53430 52820 000 52820 
09,'14/2(JU4 

9 17,04 FUTURES 11 or) 110 92 1,220,140 63 11066 -1 .217,323 63 2,81700 000 2.81700 
09,17,2004 

107104 FUTURES -274 00 11025 30,208,500 00 11070 -30 331,664 70 -123,16470 000 .123.16470 
10107,2004 

0 10 12'04 FUTURES 300 11102 333,04688 11070 -332 .09852 94836 000 94836 10, 12,2L)04 

1 01 2,04 FUTURES -300 111 03 33309375 11070 -332,09852 99523 000 99523 10,1 1 2 2004 

1 C) 12 04 FUTURES -900 111 06 999,56250 11070 -996,29556 3,26694 000 3,26694 1L)'12 2004 

10'14 4 FUTURES -1200 111 31 1,335,750 00 11073 -1,328,724 51 7,02549 000 7,02549 1011, 4)2-1004 

10 26,04 FUTURES 00 111 63 223,25000 11073 -221,46599 1,78401 000 1,78401 1012b'2004 

10'2u,04 FUTURES -4 00 111 48 445,93750 11073 -442,93198 3,00552 000 3A05 52 10,2u/2004 

11 11 5,j4 FUTURES -1 00 11(,34 110,34375 11071 - 1 10,706 05 -36230 000 -36230 1 V1 5 2riCA 
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Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loos 

Fixed Income 
Fixed Income Deril, ath es - Futures 

Future Deliveries 
11 2-2134 FUTURES -4 Or, 1 1 ~) 22 440,87500 11067 -442 .683 62 -1,WB 62 000 -1,80862 
11,22,2,1q4 
11,23 04 FUTURES 200 1 1,j 25 220,50000 11067 -221,34181 -841 81 000 -841810 
11 2 3 -2r A 
11,24,04 FUTURES 28 O~ 11, ~ 16 3084,37500 11067 -3,098,785 35 -14,41036 000 -14.41035 
11,24~2CO4 
11 29~r,4 FUTURES 35 or~ 1 63 383687500 11067 -3 873,48169 -36,6M 69 000 -36,60669 
I I i29'20')4 
11,29,'04 FUTURES 46 Ou 1 01j 64 504346875 11067 -5,090,86165 -47,39290 000 -47,39290 
1'. 12,20,-4 
11 29/04 FUTURES 14 00 16,4 72 1 536,06250 11067 -1 549,392 68 -13,33018 000 -13,33018 
1 1,29,2004 
11 FUTURES 21 GO 109 72 2,304,093 75 11004 -2,310,758 84 -6,66509 000 -6,66509 
11/29,2004 

Totals for security -51500 56,761,812 51 .56,980.992 .23 -219,179.72 0 .00 .21%119 .72 
FUT DEC 04 U S T-BONDS 12-22-2004 
9"~'04 FUTURES -4 00 10997 439,87500 11076 -443,025 ()0 -3,15000 000 -3,15000 
09,032004 
97 04 FUTURES -200 1u9 78 21956250 11076 -221,51250 -1,95000 000 -1 .95000 
09107,2004 
9 6 A FUTURES -200 109 91 219,81250 11071 -221,41250 -1,60000 000 -1,6W 00 
09~bin,20F,4 
9 8,04 FUTURES 2 00 IC9 94 21987500 11071 -221,41250 -1,53750 000 -1,53750 
09 08/2004 
9~8'G4 FUTURES 1 00 1 1L, 66 110,65625 11071 -110,70625 -5000 000 -5000 
09,08,2004 
918 04 FUTURES -1 00 1 lu 72 110,71875 11071 -110 .70625 1250 000 1250 
09~08,20u4 
~i 8 04 FUTURES -200 11 (1 78 221,562 50 11071 221,41250 15000 000 160 00 rj9 O~ 210~4 
9 904 FUTURES 7 00 110 bO 775,578 13 11080 -775,59375 -1562 000 -1562 OQ D9,20,)4 

Totals for security -21 00 2 .317,640 63 -2,325,781 .25 -CI40.62 0.00 %W.62 
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Realized Gaiii/Loss Detal I Page 94 445 

Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gahn-oss 

Fived b7come 

Fixed Income Derk ati,, es - Futures 

Future Deliveries 

FLIT JUN 04 06-21-2004 
2,27',4 FUTURES 5 CIO 11,163 568,12500 11373 -568,62500 -50000 000 -500 

WO 0- 27 004 
3 4,04 P7UTURES -200 1 l'i 63 22725000 11327 -226,54844 70156 000 70156 
03,04 2004 
3'4, 04 FUTURES 2 (jO 11338 226,75000 11327 -226,54844 201 56 000 20156 
03 04,20u4 
3, t), 04 FUTURES -1 DO 11519 115 18750 11327 -113,27422 1,913 28 000 1,91328 
63,05,2L-04 
3,5 04 FUTURES 1300 11519 1,497,437 50 11327 -1 472,564 84 24,87266 000 24,87266 

5,04 FUTURES -7 00 11523 806,64063 11467 -802,72032 3,92031 000 3,92031 
03105,2004 ' 
4,30,04 FUTURES 6 Ou 11D53 663,187 50 11043 -662,56875 61875 000 61875 
04,30,12OC4 
41,30'04 FUTURES -44 00 1 lo 53 4,863,375 00 11052 -4 862,962 50 41250 000 41250 
04/30/2004 

Totals for security -8000 8,967,953 13 -8,935,812 .51 32,140-62 0.00 32,140.62 

FUT MAR 05 10 YR 03-22-2005 

12,1 A FUTURES -300 11 1- 85 332,55469 Ill 71 -335,13281 -2,57812 000 -2,57812 
12 01 2CC,4 

12,2 1,4 FuTURES -3 uO 1 1,~, 32 330,96094 111 59 -334,77625 -3,81531 000 -3,81531 
12 IJ2,2jC,4 

12'2 04 FUTURES 200 110 52 221 031 25 111 59 -223,18417 -2,15292 000 .2,15292 
12,02 20(A 

12 3 r 4 FUTURES 2 GO Ill 31 222,62500 Ill 59 -223,Ia4 V -55917 000 -55917 
1 2 03 2004 

12 3 04 FUTURES -400 111 48 44593750 ill 59 446,36634 -43084 000 -43084 
12 012C,04 

12,M4 FUTURES -1200 111 ~O 1,33800000 ill 59 -1 339,105 01 -1,10501 000 -1,10501 
12 03,2004 

12 3 04 FUTURES 200 111 70 223,39062 111 59 -223,184 17 20645 000 2W 45 
12 01 K,--4 
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Totals for security -6900 7,707,796 69 -7,713,671 .46 -5,874.57 0.00 4X4.57 
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Realiz, - GIL Detail 
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Tradc Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Galn/Loa 

Fived Income 

Fixed Income Derivatlies - Futures 

Future Deliveries 

12,fi IJ4 FUTURES 1 .3,j 1 i 1 69 111687 50 11159 -111,59208 9542 000 9542 

12 06 2004 

12 6 -A FUTURES 200 !1,, 72 223,437 50 11159 -223,18417 25333 000 25333 

12 C)6,2--)IJ4 

12 604 FUTURES 1 GO 11173 11173438 11159 111,59208 14230 000 14230 

12,06 2CO4 

12,7 CA FUTURES 4 00 111 70 446,81250 11159 -446,36833 44417 000 44417 
12107,2004 

12,9/04 FUTURES 200 112 16 22431250 11200 -223,99866 31384 000 31384 
12 C'9'20u4 

12'~, 04 FUTURES 4 00 11256 450,25000 11200 -447,99732 2,25268 000 2,25268 
12,09,2004 

12 C,,"A FUTURES -400 11223 44893750 11200 -447,99732 94018 000 94018 
12 09,zOU4 

12/9,04 FUTURES -400 11225 449,00000 11200 -447,99732 1,00268 000 1,00268 
1210912004 

12'9164 FUTURES 200 11234 224,68750 11200 -223,99866 6BB 84 000 08884 
12'69 20-,4 

12,91)4 FUTURES 400 112 38 449,50000 11200 -447,99732 11,502 68 000 1,50268 
12,'09 2--11A 0 

12'14 04 FUTURES 500 11242 562,10938 11200 -559,996 f>4 2,11274 000 2,11274 
12 .14,2004 

12,~9'34 FUTURES 1 00 Ill 25 111,25000 11200 -112,00208 -75208 000 -75208 
12 

I ',, 2904 FUTURES 1 00 111 27 111 26563 11200 -112,00208 -73645 000 -73645 
12,29 2&A 

12,2M4 FUTURES 2 00 Ill 28 222,56250 11200 -224,00416 -11,4411 66 000 -1 .44166 
12 29,2CIF,4 

12 2 ~,,, 0 4 FUTURES 2 00 Ill -30 222,59375 11200 224,00416 -1,410 411 000 -1,41041 
12,2J 2C,,--14 

12 3004 `:UTURES -200 Ill 58 223,15625 11200 224,00416 -84791 000 -84791 
1213D,2004 
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Trade Trade Unit Market Translation Total 
Settle Datp SharesJPar Price Proceeds Cost cost GainfLoss Gain/Loss- GskVLoss 

Fixed Income 
Fixed Income DeriNatiNes - Futures 
Future Deliveries 

FUT MAR 05 U S T-BONCS 03-22-2005 
1212,04 FUTURES 300 1 (9 53 328,59375 10973 -329,18750 -59375 000 -59375 
12,02'2004 

Totals for security -300 328,59375 -329,187.50 -M75 0.00 -03 .75 

FUT SEP 04 10 YR 09-21-2004 

3,5'04 FUTURES -800 11 ' 84 910,75000 111 85 894,83333 15,91667 000 15,916 67 
03,05,23A 

4/-,9 CA FUTURES -1 00 1 Dc, 44 109,43750 111 85 111,85417 -2,41667 000 -2,41667 
04,29 2C,,4 

Totals for security .900 1,020,187 50 .1,006,687.50 13~500.00 0 .00 13,500.00 

FUT SEP 04 5 YR T NT 

6,2,04 FUTURES 1 Go 10803 108031 25 10800 -108,00260 2865 000 2865 
06/02/2004 

6,204 FUTURES -1 00 10805 108,04688 10800 -108,00260 4428 000 4428 
06,02,2C)u4 

6 8'04 FUTURES -11 00 10761 1,183,703 13 10771 -1,184,866 30 A,163 17 000 -1,16317 
06,08 2DA 

6,6104 FUTURES 4110 107 69 430,75000 10772 -430,86047 -11047 000 -11047 
06 U8 20C14 

6'10, C 4 FUTURES -1 00 107 53 107,531 25 10770 -107,69904 -16779 000 -16779 
u6,1Q'2C,C,4 

6,15,C4 FUTURES -4 01~ 1 J6 06 432,00000 10770 -430,78430 1,21570 000 1,21570 
06~ 1 5,2,~-,4 

b, 15 ()4 FUTURES 400 10- 75 431,00000 107 70 -430,78430 21570 000 21570 
u6,'15,'20(-4 

6,23,(A FUTURES 4 00 1 ud 16 432,62500 10771 430,84820 1,T76 80 000 1,T76 80 
(j6,2 A 2~ A 

6,~q 'A FUTURES 400 1 06 20 432,812 50 10773 -430,90413 1,90837 000 1,90837 
06 29'-04 

6, 3 , " 0 -1 FUTURES 200 1 A 63 217,25000 10773 -215,45206 1,79794 000 1,79794 
06'30 2~-Y,4 
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Trade' Trade Unit Market Translation Total 

Settie Date Shares/Par Pnce P-roceeds Cost cost Gain/Loss Gain/Low Gain/Low 

Fixed hiconic 

Fixed Income Deriiiatives - Futures 

Future Deliveries 

7,8 04 FUTURES I CO lOg 67 10967188 10792 -107,91963 1,75225 000 1,75225 
07 08 

7,1504 FUTURES 3 00 lug 42 328,26563 10794 -323,82437 4,"1 26 000 4,"l 26 
07/1 5,2(-'(J4 

7,15,04 FUTURES -100 109 50 10950000 10794 -107,94146 1,&98 54 000 1,55854 
07115i2Ou4 

7,1 5~04 FUTURES 1 00 1(,9 53 109,53125 10794 -107,94146 1,58979 000 1,58979 
07,15/2004 

7,16,04 FUTURES -10 GO log 94 1 099,37500 10794 -1 079,414 58 19,96042 000 19.96042 
07,1n 2-,1,4 ' 

7,1604 FUTURES -500 10989 549,453 13 10794 -539,70729 9.74584 000 9,74584 
07/1620,04 

7119 74 FUTURES 200 11000 220,00000 10794 -215,88292 4.11708 000 4,11708 
07,19 2004 

7,19/04 FUTURES -200 11003 220,06250 10794 -215,88292 4,17958 000 4,17958 
07/19'2004 ' 

7/20,04 FUTURES -3 (JCj 10991 329,71875 10794 -323,82437 5,89438 000 5,89438 
07/20/201-14 

7122 U4 FUTURES -11 00 10938 1,203 12500 10794 -1,187,356 04 15,76896 000 15,76896 
07122,201A 

7!28 04 FUTURES 3 UO 10897 326,90625 10794 -323,82437 3,08188 000 3,03 1 88 
07/28 2004 

F,,,' 04 FUTURES -5 Uj lug t)4 548,203 13 10794 -539,70729 8,49584 000 8,49584 
0803 2,-C)4 

o,3'04 FUTURES -500 109 0 548,12500 10794 -539,70729 8,41771 000 8,41771 
08 03,2004 

8,4 04 FUTURES -8 Ou 1 ,988 87900000 10794 -863,531 66 15,46834 000 15,46834 
08 U4,2i,~4 

~ 4 A FUTURES -200 log 76 219,56250 10794 -215,88292 3,67958 000 3.87958 
08 G4'2004 

b 4/04 FUTURES -800 1 Og 80 878,37500 10794 -863,531 66 14,84334 000 14,M3 34 
(-8104,2004 

6,4,04 FUTURES -1400 10981 1,53737500 10794 -1 511,180 41 26,19459 000 26 .19459 
08,N,2C~14 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realia.. GIL Detail 
01 Jan 04 - 31 Doc 04 



Page 96 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gatri/Loss Ginn/Loss 

Fixed b7come 

Fixed Income DerivatiNes - Futures 

Future Deliveries 

8 4,N FUTURES -5 00 109 75 54875000 10794 -539,70729 9,04271 000 9,04271 
08 Fj4'2,jr,4 

0 
8~5 04 FUTURES 4 00 1C9 92 43968750 10794 -431,76583 7.92167 000 7,92167 
08'05 2liA 

8 t),04 FUTURES -200 110 13 220,25000 10803 -216,06978 4,18022 000 4,18022 
08 06,20t,, ; 

8~6;04 FUTURES -10 00 Ill 16 1 111,56250 10803 -1,080,348 89 31 .21361 000 31,21361 
08,'06,2CIL14 

86,04 FUTURES -200 11306 220,12500 10803 -216,06978 4,05522 000 4,05522 
08,(j6,2004 

&6104 FUTURES -200 11009 220,18750 10803 -216,06978 4.11772 000 4,11772 
08,06,2C,04 

8,6,04 FUTURES -2 00 110 16 220,31250 10803 -216,06978 4,24272 000 4,24272 
08/06 2CO4 

8,6 04 FUTURES -400 Ill 25 44500000 10803 -432,13956 12,86044 000 12,86044 
08,06 2064 

8, 9'C,4 FUTURES 2 00 1 lu 83 221,65625 10803 -216,06978 5,68647 000 5,58647 
08209,2004 

8, 10 u4 FUTURES 400 11088 44350000 10803 -432,13956 11 .36044 000 11,360440 
Ob I C) 2L,,j4 

8,1004 FUTURES -400 1 1086 443,43750 10803 -432,13956 11,29794 000 11,29794 
08'IC, 2&D4 

all 1 04 FUTURES 4 CIO 1 lu 58 442,312 50 10803 -432,13956 10,17294 000 10.17294 
08 11 120(4 

8 18,04 FUTURES 11 00 Ill 31 1 224,43750 108 16 1 189,75541 34,02 09 000 34,68209 
03, 1 S 12004 

8 so ~14 FUTURES -q 00 1 Ili 50 994,500 00 10816 973,43625 21,06375 000 21,06375 
C&3U,23(,~ 

8 31 04 FUTURES -22 00 Ill 63 2,455,750 00 10816 -2,379,510 82 76,23918 000 76,23918 
08,31 2004 

8,31 E 4 FUTURES -4100 Ill 28 5,230,218 75 10816 -5,083,500 40 146,71835 000 146,71835 
08,'31 20,14 

9, 3,,,4 FUTURES -4200 ill 00 4,662,000 00 10816 -4,542,702 48 119,29752 000 11929752 
OM3 2004 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Realizt- GIL Detail 
01 Jan 04 - 31 Dec 04 

A00" nbwCWFO6 

CWFDN - WAM CORE PLUS 

CWF86 



ACCOU4 rbwcvvm 

CWFDN - WAU COPS PLUS 

CWF06 

Realiz, -- GIL Detail 
01 Jan 04 - 31 Dec 04 

Realized Gain/Loss Detail V- - 

Trade! I rade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gatin/Loss 

FivedIncome 

Fixed Income Derhatives - Futures 

Future Deliveries 

lj'9 34 FUTURES 2900 11147 3,232,593 75 10816 -3,136,627 90 95,96585 000 95,96586 

09 09 2004 

9,1~ 04 FUTURES -75 0C 111 63 8,37187500 10816 -8,111,968 72 259,90628 000 259.906 28* 

09,10/2004 

C11 14 04 FUTURES -41 L)C) ill 5b 4574,06250 10816 -4,434,642 90 139,51960 000 130,51960 
L D914,2004 

~j 15,04 FUTURES -35 Of) 11144 3,900,312 50 10816 -3,785,685 40 114,72710 000 114,72710 
09,15 2004 

91 5,04 FUTURES 66 00 ill 31 7346,62500 10816 -7,138,532 48 208,09252 DOD 2MO92 52 
Ucj I S 2~~C,4 

9, 1 t (A FUTURES 8 Ljo Ill 41 891,25000 108 16 -865,27666 25,97334 000 25,97334 
09 16 2N4 

91 604 FUTURES 1 00 111 39 111,39063 108 16 -108,15950 3,23105 000 3,23105 
09 1 o 2i 14 

9,16 04 FUTURES -3oc 111 4z 334,26563 10816 -324,47875 9,78688 000 9,78688 
0916 2004 

9,17 04 FUTURES 34 )j Ill 72 3798,43750 10816 -3,677,425 82 121,01168 000 121.01168 
O~) 17 20C,4 

,~~ 201 ' 4 FUTURES 17 UO I I 1 91 1 90240625 10816 -1 838,712 91 63,69334 000 113,693 34 
09 20 2004 

9~21 04 P:UTURES 26 Q ill 69 2,903,875 00 108 16 -2,812,149 16 91,72584 000 91,72584 
09~21 2&j4 

.631 00 70,010,781 29 -68,208,359 .43 1,802A21 .86 0.00 1,80%4 1.w 

Northern Trust 

Totais for security 

U S T-BD 06-21-2004 FUT JUN 04 2116104 

~ Y0 .4 FUTURES 
0 3 0 9 2D 0 4 

1, 1 q r,4 FUTURES 

L),i 19 21,,j4 

324 04 FUTURES 

03'24,2(104 

3,30,04 FUTURES 

03, K;2004 

SOO 11, 57687500 ', 38 11526 -576,31250 56250 000 56250 

-4 CIO 115 lb 46062500 116 16 -464,62500 -4,000 00 000 -4,00000 

1200 '115 61 1,389,750 00 11616 -1,393,875 00 -4,12500 000 -4,12500 

-200 113 53 22706250 11384 -227,687 50 -62500 000 -62500 

*Generated by Northem Trust ftom periodic data on 28 Feb 05 00661 



Northern Trust *Generated by Northem Trust fivilin pencidic data on 28 Feb 05 C0661 

J?eali,-t,-- GIL Detail Accaw abwCWFQ6 

CWFDN - WAM COME PLUS 
01 Jan 04 - 31 Dec 04 CWFw 

Realized Gain/Loss Detail 
Page 100 of 445 

Traae, Trade Unit Market Translation Total 
Settle Date Shares/Per Price Proceeds Cost Cost Gain/Loss GainiLoss, GOINLOW 

Fixed bicome 
Fixed Income Derhatives - Futures 

Future Deliveries 
3 31'04 FUTURES -400 114 00 456,00000 11390 -455,60417 39583 000 39583 
C-J'31 2100 1 

1* 3 31,04 FUTURES 1 00 1.1400 114,00000 -113,80208 19792 000 19792 
0131,2CO4 
4,1 04 FUTURES 1 00 114 00 114,00000 11378 -113,781 25 21875 000 21876 
04'01,20,04 ' 

Totals for security -2900 3,338,312 50 -3,345,687-50 .7,375.00 0.00 -7,375 .00 

US 10YR NOTE FUTURE 12-20-200 

8/31,'04 FUTURES 2 00 ill 89 223781 25 11233 -224,65625 -87500 000 -87500 

08~3112004 

8/31'e4 FUTURES 2 ,jC 11,203 224,06250 11233 -224,65625 -593.75 000 -59375 

08,31/2CCA 

11,1 04 FUTURES 2 Ou 1 1 ~ 34 226,6a7 50 11343 -226,EL57 34 -16984 000 -16984 

11,01,2L04 

I ','I ~'4 FUTURES 2 DO 11336 22671875 11343 -226,85734 -13859 000 -13859 

1 l/fil,2004 

11/4'04 FUTURES -3 CIO 113 38 340,12500 11301 -339,04087 1 .08413 000 1,08413 

11 6412,)4 

1 1 15,04 FUTURES 800 112 47 899,75000 11247 -899,72332 2668 000 2668 

11,05,20(-14 

71 911A FUTURES 2,)0 112 38 22475000 11237 -224,74700 300 000 300 

11 09 20`4 

11 ~i, ~4 FUTURES -1 10 1 .,) 26 112~281 25 11237 -112,37350 -9225 000 -9225 

11 ()9'2u~4 

11 10 ~4 FUTURES I L'i 112K 112,29688 11237 -112,37350 -7662 000 -7662 

1 I,C~ 2D,4 

1 1 I-A FUTURES 2 00 11-) 36 224,71875 11237 -224,74700 -2825 000 -2825 
11'09 2)L,4 

I lillj,134 F:UTURES -1 00 11,122 112,21875 11235 -112,35209 -13334 000 -13334 
11,10 2004 

11 1 0,'64 FUTURES 1 01.) 11,123 112,23438 11235 -112,35209 -11771 000 -11117 7`1 
11, 1 0,'004 



Realiz,-- GIL Detail Accow nbWCWFO6 

01 Jan 04 - 31 Dec 04 
CWFON - WAM COW PLUS 

CWF06 

Realized Gain/Loss Detal I Page 101 of 445 

Tradel Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Goln/Loss 

Fixed Income 
Fixed Income Derh atives - Futures 

Future Deliveries 
1 1 10 04 FUTURES 600 112 34 67406250 11235 -674,111254 -5004 000 -5004 
11 1 ~D 2CO4 

0 
11i10 04 FUTURES 700 112 36 786,51563 11235 -786,46463 5100 000 5100 
11/10,2~04 
11, 11, 04 FUTURES 1 00 112 13 112,12500 11235 -112,35209 -22709 000 -22709 
11,112,2004 
111- 64 FUTURES -5 CIO 112 27 561,328 13 11235 -561,76045 -43232 000 -43232 
1 I'l 2,21-,04 
1 I'l 2 04 FUTURES I DO 112 14 112,14063 11235 -112,35209 -21146 000 -21146 
1 11 2,2004 
11 1) 04 FUTURES 2 uO 112 5(j 22500000 112 35 -224,70418 29682 000 295 a2 

11, 20~-14 

11 ~'4 FUTURES 100 1 f2 25 112,25000 11235 -112,35209 -10209 000 -10209 

11 12 2"A 

1 11 5'04 FUTURES 1 00 11244 112,43750 11235 -112,35209 a5 41 000 8541 

11 / I b 20,04 

1105 34 FUTURES -1 00 11245 112,45313 11235 -112,35209 10104 000 10104 

1 1, 1 6'04 FUTURES 1 00 112 47 112,468 75 11235 1 12,345 55 12320 000 12320 

11,1 b 2~~C,4 0 

I I ~1 6~ G4 FUTURES 1 00 1 12 50 112,50000 11235 -112,34555 15445 000 15445 

1 V1 6,20A 

1 I'l 7 04 FUTURES I Ou 112 44 112,43750 11235 -112 .34555 9195 000 9195 

11,1 7,26C4 

11 17,04 FUTURES -2 011 112 75 225~500 00 11235 -224,691 10 80890 000 wa 90 

1~54 FUTURES -12 Ou 11270 1,352,437 50 11235 1,348,146 60 4.29090 000 429090 

1118 20(A 

11,1804 FUTURES 30o 11283 338,48438 112,34 -337,03665 1,44773 000 1,44773 

11,18 2064 

I I'l 8 04 FUTURES -400 11284 451,37500 11235 -449,38220 1,99280 000 11,092 80 

11/23'04 FUTURES 1 00 11250 112,50000 11235 -112,34945 15055 000 15055 
1112312004 - 

I 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Realizx_ GIL Detail Accour AW CWWF86 

01 Jan 04 - 31 Dec 04 
CWFDN - WAM CC1AA PLUS 

CWF06 

Realized Gain/Loss Detal I Page 102 of 445 

Trade! Trade Unit Market Translation Total 
Settle Date -Shares/Par Pnce Proceeds Cost Cost Gatn/Loss Gain/Loss Gawloss 

Fi-i cd MCOW 
Fixed Income Derhatives - Futures 

Future Deliveries 
I 1,z,,-4 FUTURES 75 UO 112 31 8~423,437 50 11235 -8,426,208 64 -2,T7114 000 -2 .77114 
11 124'2,),,4 
1 1 24 04 FUTURES 100L) 11242 1,124,218 75 11235 -1,123,494 48 72427 000 724270 
11 ~24,2bC'4 
1124 04 FUTURES 10 GO 112 44 1,124,375 00 11235 -1,123,494 49 88051 000 88051 
11 /24,2004 
11,21~ 04 FUTURES 1500 11200 1 68000000 11230 -1,684,542 83 -4,54283 000 -4,54283 
11,29/2004 

Totals for security .18700 21,017,67191 -21,015,921 .89 1,750 .02 0.00 1,750 .02 
US 5YR T-NOTE 06-21-2004 
3,2 04 FUTURES 1 ju 11197 111968 75 11215 -112,14911 -18036 000 -18036 
03,02 2C-4 
3, o, 04 FUTURES -21 jl-- 113 17 2,376,609 38 112 18 -2 355,776 89 20,83249 000 20,83249 
OM5,2004 
3/5,,A FUTURES 21oO 11316 2376,281 25 11218 -2 355,T76 89 20,50436 000 20,50436 
OM5 2,304 
3 8,'04 FUTURES 5 uO 1 13 44 567,18750 11218 -560.89926 6,28824 000 6,28824 
03 08 2LL,4 
319/04 PUTURES I U CJO 113 59 1,135,937 50 112 18 -1,121,798 52 14,13898 000 14,138 

90 03 OY'2004 
3, 1 b 04 FUTURES 12 00 113 59 1,363 12500 11356 -1,362,745 82 37918 000 37918 
IJ3'16 2CC,4 
24 04 FUTURES 7,~C) 113 94 79756250 11356 -794.93506 2,62744 000 2,62744 

03'24 20C~4 
3 24 04 FUTURES 4 00 11400 456,00000 11356 -454,24861 1,75139 000 1,75139 63 24,20D4 
3 31 ~)4 FUTURES -400 11 344 453,75000 11356 -454,22623 -47623 000 47623 63 3112(L4 
4,104 FUTURES -9oO 1 1j 52 1,021,640 63 11355 -1,021,957 36 -31673 000 -31673 0410112004 
41 04 FUTURES 1 Go 11348 113,48438 11355 -113,55082 -6644 000 -6644 04,01,20')4 



Accom vd)erCWFQ6 

CWFON - WAM CORE PLUS 

CWFOB 

Page 103 of 445 
* Realized Gain/Loss Detail 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss Gahl-oss 

Fixed Income 

Fixed Income DerivatiNes - Futures 

Future Deliveries 

4 5 I-A FUTURES -1000 Ill 66 1,116,562 50 11328 -1,132,846 68 -16,28418 000 -16,28418 

C-1~0~ 2CA 

4 5N FUTURES 1 00 Ill 67 111,671 88 11328 -113,28467 -1,61279 000 -1,612 A 

G4135 2u04 

4 3004 FUTURES -1 00 1,~9 92 109921 88 11256 -112,56529 -2,64341 000 -2,643 41 

04,30,2OC4 

4,30 C4 FUTURES -1000 10991 1 09906250 11257 -1,125,652 91 -26,590 41 000 -26,59041 

04130 2(-t-,4 

5f2Cj,,4 FUTURES 2 00 1 A 91 217,81250 11248 -224,95326 -7,14076 000 -7,14076 

05,20,20C4 - 

6,1 04 FUTURES -50 (Y) 1 r)q 41 5,47031250 11247 -5,623,327 65 -153,01515 000 -1-53.015 15 

06,01 2064 

6 2 04 FUTURES -5 CO 1,A 34 54b,718 75 11247 -562,33276 -15,61401 000 -15~614 01 
0602 20~4 

6,3, 04 FUTURES 121 00 1 (jq 19 1321168750 11247 -13 608,452 91 -396,76541 000 -396,76541 
Ob,03 21,(A 

t 4 1 04 FUTURES 1 00 1"'909 109,08594 11247 -112,46655 -3,38061 000 -3,38061 
06,04,2004 

6 4 04 FUTURES -300 1 L,q 07 327,21094 11247 -337,39966 -10,18872 000 -10,18872 
C6'04 H104 

6 4'04 FUTURES 1 CIO 1,18 98 108 984 38 11247 -112,46655 -3,48217 000 -3,48217 
06,134,2004 

6 4,04 FUTURES -14 CIO luy 03 1,526,437 50 11247 -1 574.531 74 -48,094.24 000 -48,09424 
06,04/2-jCl, 

64, .,4 FUTURES -15 Ou 1 o1i 02 1,635.351 56 11247 -1,686,998 29 -51§46 73 000 -51 fA6 73 
06'04 2C,C4 ' 

b 41iA FUTURES 1800 1 ri(I U2 1,962,281 25 11247 -2,024,397 95 -62,11670 000 .6Z1 16 70 
06'04 2,1A 

t,,4"34 FUTURES 200 1 (Jj 09 218,187 50 11247 -224,93311 -6,74561 000 -8.74561 
66,104 2004 

6 4 ~4 FUTURES -300 1 (jy 08 327234 38 11247 337,39966 -10,16528 000 -10,16528 
06 04 2U04 

,,A 04 FUTURES -11 00 109 05 1,199,601 56 11247 -1,237,132 08 -37,53052 000 -3T.530 52 
N 04,20~4 

Northern Trust 

Realk, - GIL Detail 
01 Jan 04 - 31 Dec 04 

*Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Realiz. , GIL Detail A=W. ~CWFOG 

CWFI)N - WAN PLUS 
01 Jan 04 - 31 Dec 04 CwM 

Realized Gain/Loss Detail 
Page 104 of 445 

Trade' Trade Unit Market Translation Total 
_settle Date Shares/Par Price Proceeds Cost cost Gain/Loss GairdLoss Goin/Loss 

Fiyed Inc-onile 
Fixed Income DerivatiNes - Futures 

Future Deliveries 

,, 4,'04 FUTURES 24 60 i A 99 2615,81250 11247 -2,699,197 27 -83,38477 000 -W.384 77 
u6 0420N 
6404 FUTURES 2 00 109 04 218,078 13 11247 -224,93311 -6,85498 000 -6.&r.4 98 
Ot) 04 2-UA 
6,4,u4 FuTURES -800 16901 87206260 11247 -899,73242 -27,66992 000 -27,66992 
06,o4',004 
6 4 04 FUTURES 5 ju 109 DO 545 000 DO 11247 -562,33276 -17,33276 000 -17,33276 
06,04 20~4 
6 794 FUTURES 93 00 1 A 84 10 122,468 75 11247 -10,459,389 43 -336,92068 000 -M,920 68 
06,01 2CC- 
6 654 FUTURES 7 U(j 1j90O 76300000 11247 787,26587 -24,26587 000 -24,26587 
0 6 ,j 8 2 o') 4 
6 9,4 FJTURES 36 00 108 94 3,921 75000 11247 -4,048,795 91 -127.04591 000 -127,04591 
06 U9 21-04 
b114 C14 FUTURES 1900 lu6 63 2063,87500 11247 -2,136,864 51 -72,98951 000 -72,98951 
00,14 'Llr,4 
b/ 15 A FUTURES 1~1 00 1,)931 2,076,937 50 11247 -2 136,864 50 -59,92700 000 -59,92T 00 
06,15,26,04 
6'16 04 FUTURES 1600 10903 1,74450000 11247 -1 799,464 85 -54,96485 000 -54.96485 
06,16/2004 

Totals for security -59200 65,011 5.156 29 -66,614,046.92 -1,598,890.63 0.00 -I'M Rea a 

US T-BOND 03-22-2004 

1,o,04 FUTURES -2,jo 108 78 217,56250 10786 -215,7`14 29 1,"8 21 000 1" 21 
01 ~6 2uC4 

1,7 04 FUTURES 2 00 '0',l 44 218,87500 10786 -215,71428 3,16072 000 3,1W 72 
ol 07 ~ ~L,l 

1 804 FUFURES 1 CID 109 19 109,18750 10786 -107,85714 1,33036 000 1,330 36 
01 (,8,2004 

1 904 FUTURES -2 no 11094 221,87500 10786 -215,71429 6,`160 71 000 6,16071 
01 09,2Cu4 

Totals for security -7 00 767,50000 -755,000 .00 IZ500.00 0.00 111 No 00 

US T-NT 03-22-2004 



Accouir nber CWFOG 

CWFGN - WAM COIN PLUS 

CWFOO 

Page 105 of 445 
* Realized Gain/Loss Detail 

Trade Trade Unit Market Translation Total 

Settle Date Sharesj'Par Pnce ProGeeds Cost Cost GainfLoss Gain/Loss Gaini4xiss 

Fiked Income 

Fixed Income DeriNathes - Futures 

Future Deliveries 

1'5 C14 FUTURES 1 00 11131 111,31250 11230 -112 .30168 -96918 000 _W9 18 

01'05 2'104 

1 5,04 FUTURES 1 00 111 38 111,37500 11230 -112,30168 -92668 000 -926680 

01,05 2Jiu4 

1, 5 (A FUTURES -1 00 ill 25 111,25000 11230 -112.30168 -1,05168 000 -1,06168 

Cjl,05,2'JL,4 

1 F) C4 FUTURES 2 uO 11213 22425000 11229 -224,57268 -32268 000 -32268 

01 Go,2~,,t-,4 

FUTURES 500 11209 560,46875 11229 -561,43171 -96296 000 -98296 

FUTURES 300 113 67 341,01563 11267 -338,02487 2,99076 000 2,99076 

01 0; 2C,,4 

1,q A FUTURES 20o 113 47 226,93750 11267 -225,34991 1,58759 000 1,W7 59 

01 09 20D4 ' 

1 9,04 FUTURES 5 00 11369 568,437 50 11267 -563,37478 5,06272 000 5,06272 
01 10,j,2L-04 

1,12,04 FUTURES 12 00 11425 1,371,000 00 11279 -1,353,464 26 17,53574 000 17,53574 
01 12,2Cr,4 

1 14 04 FUTURES -1 U0 114 27 114,26563 11307 -113,06921 1,19642 000 11,196 42 
01 11 4 2CC4 

0 
1 21 04 FUTURES 300 114 00 342,00000 11362 -340,85537 1,14463 000 1,14463 
01/21,2004 

1'21 04 FUTURES 300 11402 342,046 88 11362 -340,85537 1,19151 000 1,19151 
01121 2004 

1,21,04 FUTURES - 1 (" 0 114 03 114,03125 11362 -113,61846 41279 000 41279 
01,21'20~4 

1 27,'-4 FUTURES 1 CIL, 114 00 114,00000 11387 -113,87096 12904 000 12904 
01 27,2CO4 

1'26 ID4 FUTURES 200 114 16 228312 50 11384 -227,68910 62340 000 62340 
Cl128,12004 

1,3004 FUTURES 10 00 11 -1 34 1,133,437 50 11381 -1,138,147 31 -4.70981 000 -4.70981 
,J 1130 2004 

1130104 FUTURES -1 00 113 14 113,14063 11381 -113,81473 -67410 ON -97410 
01,'~C/2004 

*Generated by Northern Trust frorn pedodic data on 28 Feb 05 C0661 Northern Trust 

Realia- GIL Detail 
01 Jan 04 - 31 Dec 04 



Accout msbWCWFO6 

CVWFDN - VVAU COME PLUS 

CWFO6 

Page 106 of 445 * Realized Gain/Loss Detail 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reali,-,-- GIL Detail 
DI Jan 04 - 31 Dec 04 

Trade, Trade Unit Market Translation Total 
Sett~e Date Shares/Par Price Proceeds Cost Cost Gain/Loss GaintLoss. Gamfl-oss 

Fixcd hicorne 

Fixed Income DerivatiNes - Futures 

Future Deliveries 

1,,3-) C14 FUTURES -1 r'C' 11313 113 12500 11381 113,81473 -68973 000 -68973 
C11 ~'~ 201-4 

0 2j6~-'14 FUTURES 1 LIO 113 30 113,29688 11381 113,81328 -51640 000 -51640 
02 06 M4 

2 C,04 FUTURES 1 00 113 81 11381250 11381 -113,81328 -078 000 -078 
02 06 'r,04 

2 6,04 FUTURES 5 ul, 114 00 570,00000 11381 -569,06639 93361 000 93361 
02 06,2DID4 

Z 9 1-14 i--UTURES -5 03 114 23 571,17188 11383 -569,15306 2,018.82 000 2,01882 
02 0'1 2 . ~'4 

2 11 04 FUTURES 12 Ou 1 14 45 1 37343750 11383 -1 365,967 35 7,47015 000 7,47015 

02 1 1 LC~,-,4 

2,11 04 FUTURES 2 00 11441 228,81250 11383 -227,66122 1.15128 000 1,15128 
02 11 ZOL,4 

2,11 04 FUTURES -1 00 114 16 114,15625 11383 -113,83061 32564 000 32564 
02 11,20C4 

Z 12,04 FUTURES -1 ~'C) 1 14 bI 114,60938 11383 113,83061 778 77 000 77877 
02,12,'2004 

212 04 FUTURES 1 Gel 11403 11462500 11383 -113,83061 79439 000 1943910 
02,12 2004 

2,12/04 FUTURES 4 00 11466 458,62500 11383 -455,32245 3,30255 000 3,30255 
02,12/2004 

Z 12 C,4 FUTURES 4 Jrj 11441 457,62500 11383 -455,32245 2,30255 000 2,30255 
02,12,2004 

212 04 FUTURES -500 1 14 59 572,96875 11383 -569,15306 3,81569 000 3,81569 
02,122054 

2)1804 FUTURES -1 Ou 11500 115,0()0 0() 11383 -113,83061 1,16939 000 1,16939 
02)18'20G~ 

2,18,04 FUTURES -1 00 11494 114,937 50 11383 113,83061 1,10689 000 1.10689 
1 U2, I 8~2u'04 

Z118104 FUTURES 1 Ou 11492 114,921 68 11383 -113,83061 1,09127 000 1,09127 
02118 2004 

2, 2 ~ c,4 FUTURES -3400 11 3 00 384200000 11366 -3,871 ~ 086 55 -29,08655 000 -29,06655 
02,23,2004 



Realiz, GIL Detail Accout nb@rCWFOG 

CWFDW - WAN COR9 PLUS 
01 Jan 04 - 31 Dec 04 

CWFOG 

Realized Gain/Loss Detail Page 107 of 445 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gatin/Loss 

Fixed Income 
Fixed Income Derv. atives - Futures 

Future Deliveries 

2,91200000 11386 -2,960,242 66 -48,24266 000 48,24266 ,23 i~,i FUTURES -2600 11200 

02,23 2304 

2 23 04 FUTURES 2 ju 114 31 22862500 11386 -227,71097 91403 000 91403 

02 23 2uF4 

2125'~A FUTURES 5 OL) 115 25 576,25000 11386 -569,27744 6,97256 000 6,97256 

02,25'2064 

- 12 04 FUTURES -51 f'o 117 44 3640,56250 11386 -3,529,520 09 111,04241 000 111,04241 

03 12 2004 

3 15 L14 FUTURES -11 00 117 44 1,291 81250 11386 -1,252,410 36 39.40214 000 39,402 14 

0'~' 15 2(-" 4 

Totals for security 

FUT DEC 04 U 5 T-BONDS 12-22-2004 

8/3 1 04 FUTURES 

08 31 20C4 

9 13 (J4 FUTURES 

09 1312D04 

9,15 b4 FUTURES 
09,15 2uu4 

9 Io 64 FUTURES 

09J16,2D04 

~i, 16 04 FUTURES 
0-1 16,2L'04 

9, 16, 04 FUTURES 
C916,20LIA 

~, 17 04 FUTURES 
U9 17~2CCA 

Northern Trust 

Totais for security 

Summary of Future Deliveries for Fixed Income Derivatives - Futures 

Future Receipts 

FUT DEC 04 5 YR 12-22-2004 T.NT 

12/9,04 FUTURES 
12,09,2004 

-20900 23,879,656 29 -23,751,362.76 128=.53 0 .00 11111111,21113 .153 

-2,59900 289,033,804.90 -288,466,492.50 567,312.40 0 .00 W7.312AO 

14 00 11091 -1 ~552,687 50 10972 1 536,06250 -16,62600 000 -16A25 00 

1400 -1,552,687 50 1,536,062 .50 .16,62&00 0.00 -ISA25A 

I I of) 111 28 -1,224,093 75 11099 1,220,843 75 -3,25000 000 -3,25000 

4 DO 11144 -445,75000 11092 443,67361 -2,07639 000 -2,07639 

1 01) 111 38 -111 37500 11101 111,00886 -36614 000 -%614 

2 00 111 1b -222,31250 111 02 222,03723 -275.27 000 -27527 

8 GO 11253 -900,25000 Ill 02 888,14891 -12,10109 000 -12,10109 

2 Do 111 16 -22231250 111 02 222,03723 -27527 000 -27527 

400 112 19 -448,75000 111 02 444,09480 -4,65520 000 -4,66520 

*Generated by Northem Trust from penodic data on 28 Feb 05 C0661 



Acoom vibw CWF06 

CWFDN - WAM CCW44 PLUS 

CVWW 

Page 108 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss GGUVLOSS 

Fixed Income 

Fixed Income Derh ath es - Futures 

Future Receipts 

-j 17 ~,4 FUTURES 3 00 1 12 28 -336843 75 111 02 333.071 10 -3,77265 000 -3,77265 
DY 17,21u 4 

9/17 C,4 FUTURES 1 J,) 11222 -112218 75 111 02 111,02370 -1,19505 000 -1.195050 
09 17 20C14 

,4 17 ~14 FUTURES I On 112 16 -112 15625 111 02 111,02370 -1,13256 000 -1 .13255 
09,17,2054 

9 20'04 FUTURES 300 112 41 337,21875 11102 333,071 10 -4,14765 000 -4 .14765 
09,20 2C 04 

q/20 D4 FUTURES 1 11244 -112,437 50 111 02 111,02370 -1,41380 000 -1 .41380 
0~,,20 Kr4 

9 110,04 FUTURES 2 u) 11244 -224,87500 111 02 222,04740 -2,82760 000 --2,82760 
U9,20'2(ju4 

9 2~ C4 FUTURES 4 00 11344 -45375000 111 13 444,50859 -9,24141 000 -0,24141 
09,22,21,,A 

9/22,04 FUTURES 4 00 11344 -453,75000 111 13 444,50859 -9,24141 000 -9,24141 
0922,2004 

9 3004 FUTURES 1 00 Ill 88 -111,87500 111 45 111,45243 -42257 000 -42257 
C9/30 2004 

9~30~04 FUTURES 300 Ill 91 -335718 75 111 45 334,35729 -1,36146 000 -1,36146 
09 30'2004 

9 30104 0 FUTURES 200 Ill 88 -223,75000 111 45 222,90486 -84514 000 -84514 
09 302004 

16 1 C,4 FUTURES 1 00 1 12 03 -112,031 25 111 46 111,46045 -57080 000 -67080 
10'01 2C)4 

10 6, ~4 FUTURES 200 ill 16 -222,312 50 11146 222,92479 61229 000 61229 10,06 2u A 

1~, 7 fJ4 FUTURES 2,C1C) 11078 -221,56250 111 46 222,92802 1,36552 000 1,36552 10, (17 2004 

11, 12,04 FUTURES 1 GO 112 56 -112562 50 ill 51 111,50722 -1,05528 000 -1,05528 10,12,2004 

1012,04 FUTURES 100 1 12 63 -112,62500 111 51 111,50722 -1,11778 000 -1,11778 M1212004 

10/1 ~ 04 FUTURES 30o 11294 -338,81250 111 51 334,52167 -4,29093 000 -4,29083 10, 13 2 (,0 4 

Northern Trust *Generated by Northem Trust frorn periodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan D4 - 31 Dec 04 



Page 109 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

SetVe Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Galn/Loss 

Fixed b7c~ome 

Fixed Income Deri-satives - Futures 

Future Receipts 

',~,A FUTURES 1 nc 11294 ~l 12,937 50 11151 111,50722 -1,43028 000 -1,43028 
u 131 2004 

IL, 14 04 FUTURES 1 ~-' 0 11291 -11290625 11153 111,53355 -1,37270 000 -1,37270 
1 L), 14~20fN 

10, 14 D4 FUTURES 400 11) CO -45200000 11153 446,13421 -5,86679 000 -5,86579 
10,142004 

10 14 04 FUTURES 400 11313 -452,50000 11153 446,13421 -6,36579 000 -6,36579 
10,14,2004 - 

10'15 04 FUTURES 1 00 112 97 112,96875 111 53 111,53355 -1,43520 000 .1,43520 
lo 15 2004 

10,16 04 FUTURES 1 00 11294 -112,93750 111 72 111,71990 -1,21760 000 -1,21760 
10'1~ 21'4 

10,z2 D4 FUTURES 1 (Do 114 09 -11409375 111 92 111,92064 -2,17311 000 -2,17311 
1CI22 ~~C)C,4 

10122 04 FUTURES 1 90 114 13 -114,12500 111 92 111,92064 -2,20436 000 -2,2D4 36 
10/22,2004 

10,25 04 FUTURES 200 11444 -228,87500 ill 99 223,97583 -4,W9 '17 000 -4,89917 
10125,12004 

10/2504 FUTURES 600 114 63 -687,75000 ill 99 67192749 -15,82251 000 -15,82251 
1w25/2004 

10125,04 FUTURES 5 A 114 50 -572,50000 ill 99 559,93958 -12,56042 000 -12,56042 
I n,'25 201,14 

10,25,04 FUTURES 4 110 114 56 458,250 OD ill 99 447,951 66 -10,29834 000 -10~M 34 
10 25 2604 

10'26 04 FUTURES 200 114 16 -228,31250 ill 99 223,97583 -4,33667 000 -4 .3W 67 
I C 26 2004 

16127,64 FUTURES 600 11375 -68250000 11203 67219162 -10,30838 000 -10,30838 
I e 21,204 

11,904 FUTURES 1 00 112 06 -112,06250 112 12 112,119 18 5668 000 5668 
11 09,2004 

11115 04 FUTURES 200 112 38 -224,75000 112 10 224~ 194 87 -55513 000 -W 13 
111 5,20C4 

IV16 34 FUTURES 500 11231 -561 .56250 11211 560,56454 -99796 000 -0796 
1 'Ibi20-4 - 

Northern Trust *Generated by Northam Trust from periodic data on 28 Feb 05 CW1 

RealiZL, . GIL Detail 
01 Jan 04 - 31 Dec 04 

Accour ililbeirdwFOG 

CWFDN - WAU CORE PLUS 

CWFOG 



Accour ibW CWFO6 

CWFDN - WAM CORE PLUS 

CWF06 

Realizt,.. GIL Detail 
01 Jan 04 - 31 Dec 04 

Realized Gain/Loss Detail rage 1 10 vi -1145 

Tr,ide Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaffvLon 

Fixed Income DeriN ath, es - Futures 

Future Receipts 

1" 2~ " I FUTURES 2 --t~ 113 1b -22631250 11220 224,40142 -1,91108 000 -1,91108 
11 22,2(,~4 

1 11 22 f,4 FUTURES 4, ~O 113 2~ 45300000 11220 448,80284 -4,19716 000 -4,197 1*6 
11,22 2CC114 

11 23 o4 FUTURES 1 Ou 112 q1 -112,90625 11224 112,24252 -66373 000 -66373 
11121'20A 

11,26,04 FUTURES 200 112 50 -22500000 11225 224,50270 49730 000 -49730 
11,26 2C,4 

11 2E J4 FUTURES 1 00 112 5 3 112,531 25 11225 112.25136 -27990 000 -27990 
11 2o 2004 

11,26 04 FUTURES 62 00 112 OL) -6,944,000 00 11225 6,959,583 80 15,58380 000 15,58380 
11 26 21- 4 

1 1 129 C,4 FUTURES 400 ill 511 -44600000 11225 449,00541 3,00541 000 3,00541 
11,292W4 

12,2,4 FUTURES 4 00 110 50 A42,000 00 11225 449,00541 7.00541 000 7,00541 
12,G2 2G14 

12,6~A FUTURES 4900 11250 -5 512,500 00 11225 5,500,3 11 6 22 -12,18378 000 -12.18378 
12/06'2004 

127,04 FUTURES 21 CIO 11263 -2,365,125 00 11225 2,357,278 38 -7,84662 000 -7,846610 
12,07,201A 

12 9 j-1 FUTURES 000 113 97 -663,8`12 50 11233 673,96120 -9,85130 000 -9,85130 
12,09/2C~4 

1 2,1, ~, C4 FUTURES 12 00 114 00 -1,368,000 00 11233 1,347,922 41 -20,OT7 59 000 .20,07759 
12,110 2C~~4 

12113 ',4 FUTURES 1 00 1 14 00 -114,00000 11233 112.32687 -1,67313 000 -1,67313 
12 /1 1 2,'-~ j 4 

-31,855,562 50 31,676,531 .27 .179,031.23 0 .00 470,031 .23 

-227,68750 11363 227,25000 -43750 000 -43750 

-568,51563 11366 568,28125 -23438 000 -23438 

*Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

5(-0 113 70 

Northern Trust 

Totals for security 

FUT JUN 04 06-21-2004 

3 2TA FUTURES 
(-,3102,20(j,; 

3,2'(1-4 FUTURES 
03,02 23,04 

28300 

200 11384 



Page I I I of 445 
* Realized Gaii-vLoss Detail 

TraoE Trade Unit Market Translation Total 

Settie Da'e Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gmntl-ow 

Fived III( olne 
Fixed Income Derkatives - Futures 

Future Receipts 

3 9 L14 FUTURES 5 K 11606 -58031250 11533 576,645 13 -3,66737 000 -3,66737 

('3 5~ 
.1,2050 

, 11 L,4 FUTURES 2 uj 116 02 232,031 25 11541 230,82618 .1,2D5 07 000 

t,3,11 004 

3 1204 FUTURES 2 00 11602 -232,03125 11541 230,82619 -1,20506 000 -1,20506 

1-,3 12 _LC4 

3,12 04 FUTURES 2~) )0 11602 -3,364,453 13 11541 3,346,979 68 -17,47345 000 -17,47345 

(-)3'12'2004 

3/15 04 FUTURES I 1 00 116 30 -1,276 000 00 11547 1,270,163 48 -5,83652 000 -5,83652 

03,15 2604 

i'l 7 04 FUTURES 2 01) 16 14 -232281 25 11563 231,26934 -1,01191 000 .1,01191 

03,17/2DD4 

3'17 ~14 FUTURES 2 00 116 14 -232,281 25 11563 231 .26934 -1,01191 000 -1,01191 

0317,21304 ' 

3,16,'04 FUTURES 200 115 78 -231,56250 11590 231,79310 23060 000 23060 

03 18 2004 

3~18,04 FUTURES 1 00 11609 -116,09375 11590 115,89655 -19720 000 -19720 

03 18 23r'4 

3,18/04 FUTURES 1 00 116 11 -116 10938 11590 115,89655 -21283 000 -212 

80 03,1 8,2004 

3 18,04 FUTURES 2 0 11577 231,531 25 11590 231,79310 26185 000 26185 

03,18,20r4 

3 1 E'04 FUTURES 2 00 115 78 -231 562 50 11590 231,79310 23060 000 23060 

03'18 2004 

,J,22'1,4 FUTURES I Oo 115 78 -115 78125 11590 115,89662 11537 000 11537 

L,3 22 2r,D4 

j 22 ~4 FUTURES 1 00 1 15 77 -115 76563 11590 115,89662 13099 000 13099 

03122,20,4 

,3!24,04 FUTURES 4 00 116 22 -464,87500 11590 463,58648 -1,28852 000 -1,28852 

03/24 2~'j4 

3,24'04 FUTURES .3 (jo 11o 17 -348,51563 11590 347,68986 -825 T7 000 -82577 

C3,24 2GE14 1 

3 24 04 FUTURES 3 00 1 Io 16 -348468 75 11590 347 .68986 -T78 89 000 -T78 89 

03,24'2004 

Northern Trust 

Realia- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accour nbw CVIM 

CWFDN - WAM CORE PLUS 

CWFOG 

*Generated by Northem Thist from penodic data on 28 Feb 05 C0661 



Accout FAW CWFOG 

CWFDN - WAM CORE PLUS 

CWFO6 

Page I 12 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss OmnilLoss 

Fived Income 

Fixed Income DeriNatives - Futures 
Future Receipts 

'129 ~4 FUTURES 201, 11497 -229,937 50 11590 231,79324 1,86574 000 1,85574 

0-3 2, ZC04 

3 2~ -,4 FUTURES 2 NJ 1 ill 05 -23009375 11590 231,79324 1,69949 000 1,6999 

03 29,2-1,_4 

3 29 (A FUTURES 15 UO 114 b4 -1,722 656 25 11590 1,738,449 31 15,79306 000 15,79306 

03 29'20r4 

3,291A FUTURES 32 lu~ 114 84 -3,675,000 00 11590 3,708,69187 33,69187 000 33,69187 

03,29 2C-J4 

J'29 ~4 FUTURES 1 00 115 14 -115,14063 11590 115,89662 75599 000 75599 
03 29 20~4 

3 29 04 FUTURES 2 00 115 14 -230,281 25 11590 231,79324 1,51199 000 1,51199 
03 29 2~,04 

3,29,-A FUTURES 300 115 13 -34537500 11590 347,68986 2,31486 000 2,31486 
03,29,2004 

3'29,04 FUTURES 2 Ci 0 114 84 -229,68750 11590 231,79324 2,10574 000 2,10574 
03,29 20~4 

3/30 L4 FUTURES 7uO 115 14 -805,984 38 11531 807,21216 1,22778 000 1,22778 
03,30 2C04 

3/30 04 FUTURES 700 115 11 -80576563 11531 807,21216 1,446 53 000 1,446 if 
03 H,21ou4 

,3 301,4 FUTURES 2 OC, 114 97 -229,93750 11532 230,63205 60,455 000 69455 
03, 3 1 3,2 ~ 04 

41 A FUTURES 5 L,u 114 78 -573,90625 11531 576,52554 2,61929 000 2,61929 
04'01 -1--,4 

4,2 A FUTURES 7 (j() 1~ 1) 792,09375 11529 807,05983 14,96608 000 14,96606 
04,02 20-4 

4,2,'04 FUTURES 6111 11278 -112 781 25 11529 115,29426 2,51301 000 2,51301 
04 02,2004 

4 2 (A FUTURES 3,jO 1 12 78 -338,343 75 11529 345,88278 7,5,3903 000 7,53903 
04/u212004 

412,'04 FUTURES 400 112 50 -450,00000 11529 461,17704 11,M 04 000 II,1T7 04 
04,02,2004 

4t2 N FUTURES 400 11228 -449,12500 11529 461,177 D4 12,05204 000 12,05204 
04 02 20,'-4 ' 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realk, GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 1'13 of "S * Realized Gain/Loss Detail 
Trad- Trade Unit Market Translation Total 

Settle Date Shares/par pnce Proceeds Cost Cost Gain/Loss Gain/Loss G&WLoss 

Fivc,d Income 

Fixed Income DerivatiNes - Futures 

Future Receipts 

9 L)O 113 14 -1,018 265 63 11529 1,037,648 36 19,38272 000 19,38272 -A FUTURES 
(-~4 j2 4 

10 4 2 A FUTURES 7N 11320 -792421 88 11529 807,05983 14,63795 000 14,637 

A j2 2--~4 

4 13 C~4 FUTURES 0 0 111 59 -781,15625 11375 796,244 15 15,08790 000 15,08790 

04,13 2,)~-~4 

4 16'U4 FUTURES 1 0 0 ill 59 -111,59375 11236 112,35975 76600 000 76600 

04,16 2uG4 

4,20 C14 FUTURES 1 00 ill 16 -111,15625 11230 112,30348 1,14723 000 1,14723 
04 201201A 

4/20,'24 FUTURES 600 ill 19 -667,12500 11230 673,82086 6,69586 000 6,69586 
04,20 ;2004 

4 21 ',4 FUTURES 300 11088 -332,62500 11228 336,84141 4,21641 000 4,21641 
04 21 2OD4 

4 21 -4 FUTURES 400 1 lu 88 443,50000 11228 449,12188 5,62188 000 5,62188 
04121 2034 

4 21 64 FUTURES 7 00 11088 776,12500 11228 7135,963 30 9,83830 000 9,83830 
04,21 2,'jU4 

4122 F4 FUTURES 7 CO 111 27 778 B59 38 11211 784,76076 5,90138 000 5,901 
F)4,22 20C,4 

4,22 C4 FUTURES 1 ill 25 -111,25000 112 11 112,10868 85868 000 85868 
04122 2GO4 

4 26,04 FUTURES 2 Ou 11084 -221 687 50 Ill 75 22349028 1,80278 000 1,80278 
C-4'26 2364 

4 26,14 FUTURES 5 00 11083 -554,14063 111 74 558,72569 4 .58506 000 4,58506 
04 26 21~"A 

4,2604 FUTURES 4 N 1 ID 83 -443312 50 111 75 446,98056 3,66805 000 3,66805 
)4 26 --,fjj4 

4 26'04 FUTURES 300 11081 -332,43750 Ill 75 335,23541 2,79791 000 2,79791 
04,26 2 jFj4 

412(3 ~4 FUTURES 6 00 110 34 -66206250 111 75 670,47083 8,40833 000 8,40833 
L1,4 29 20C4 

4,M'04 FUTURES 1 00 11033 -110,328 13 111 74 111,74514 1,41701 000 1 .41701 
04,30 2u04 

Northern Trust *Generated by Northem Trust fnxn periodic date on 28 Feb 05 C0661 

Realiz- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accou. wbor CWWFOG 

CWFON - WAM CORE PLUS 

CWFOG 



Accow fillor CWF" 

CWFDN - VVM CORE PLUS 

CWFO6 

Page 114 of 445 * Realized Gain,,Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost GainfLoss Gain/Loss Gain&oss 

FixedIncome 

Fixed Income DeriNatiNes - Futures 

Future Receipts 

4 3W04 FUTURES 200 110 34 -220,68750 111 75 223,49028 2,80278 000 2,80278 

G4,3C,Z0,)4 

10 41-j(j,,j4 FUTURES 3 00 11031 -330,93750 Ill 75 335,23541 4,29791 000 4.297 

04 3C,2(j'J4 

4,'30,14 FUTURES 4 Do 110 56 -442,25000 111 75 446,98055 4,73055 000 4,73055 

04/30,2004 

4'30 C4 FUTURES ~ 111~ 11,350 -331,50000 111 33 333.99028 2.490 .28 000 2,49028 

04/30/2064 

4,30,04 FUTURES 1 (A) 11041 -110,40625 Ill 75 111,74514 1,338 89 000 1,33889 

,j4,33 201~~4 

4 30 fA FUTURES 2 cO 11041 -220,81250 Ill 75 223,49028 2,67 78 000 2,67778 

D413L, 231J4 

5 7 04 FUTURES 7 00 108 53 -759,71875 11049 T73,431 64 13,71289 000 13,71289 
05 01 2t,,t,4 

57 (14 FUTURES 3 GO 1C)8 26 32484375 11049 331,47070 6,62695 000 6,62695 
05/07,2004 

5/7/04 FUTURES 3 00 10827 -324,79688 11949 331.470 70 6,67382 000 6,67382 
05,07,20-64 

5 704 FUTURES 3 ucl 108 56 -325,687 50 11049 331,47070 5.79320 000 5,78319 
0507,21j,)4 - 

57 04 FUTURES 1000 108 56 -1,085,625 00 11049 1,104,902 35 19,27-735 000 19,27735 
05,07,2004 

5 1004 FUTURES 7 00 10844 -759,06250 10993 769,51845 10,45595 000 10,45595 
05,11U,2004 

5,20 04 FUTURES 300 13922 -327 65625 10989 329,67475 2,01850 000 2,01850 
05,20 20,04 

24 f FUTURES 40 Ou 112 00 -4,480,000 00 10965 A 4,393.922 11 -86,07789 000 -a6,077 89 
o5 21 2u,14 

5,25 U4 FUTURES 14 00 10925 -1,529 500 00 10985 1,537,872 74 8.37274 0 DO 8.37274 
05,25/2L,~4 

5126 -,4 FUTURES 200 10956 -219,12500 10985 219,69611 571 11 000 57111 
05,26 2C~)4 

5,26),,4 FUTURES 33 00 10956 -3,615,562 50 10985 3,624,985 75 9,42325 000 9,42325 
05,2o'2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realizi- GIL Detail 
01 Jan 04 - 31 Dec 04 



Accmn nber CWFOG Realizt... GIL Detail 
cwFDm - wAM CORE PLUS 

01 Jan 04 - 31 Dec 04 CWFOG 

Realized Gain/Loss Detail Page I IS of 445 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Fived h7c,olne 

Fixed I ncome Derh A% es - Futures 

Future Receipts 

611-)4 FUTURES 2 00 10972 -219,43750 10983 219,65118 21368 000 21368 
OW01,1004 ' 
61 _4 FUTURES 2 00 109 31 -218,62500 10983 219,65118 '1,026 11 8 000 1,02610 
C-o,O, 2ub4 
6,304 FUTURES 400 10931 A37 250 00 10983 439,30235 2,05235 000 2,05235 
06,03,-,OC)4 
b 7 04 FUTURES I Cj 0 10894 -108,937 50 10983 109,82559 88809 000 88809 
06,,-)7 -)UU4 
6 9,04 FUTURES I Do I 0q 00 -109,00000 10983 109 .82559 82559 0 DO 82559 
,3~ -H, 

Totals for security 40300 45,351,437 57 45,551111,000 .09 206,56LS2 0.00 206,562 .52 

FUT MAR ()5 10 YR 03-22-2005 
11 24 CA FUTURES 71 00 Ill 71 -7931 47660 11170 7,930,882 85 -59375 000 -59375 
11 ~24,2~~4 

Totals for security 71 00 -7,931,476 60 7,930,882 .86 -033S 0.00 -M 75 

FLIT MAR 05 U S T-BONDS 03-22-200 
11 jO u,4 FUTURES 1 Or 11009 -110,093 75 11200 112,00000 11 .9% 25 000 1,90625 
11,30,2004 
l2,3,U4 FUTURES 4 LO Ill 13 -444,50000 10974 438,95192 -5,54808 000 .6,5480 
li'03 2D,,-,4 
12,',1)4 FUTURES 100 i ll 13 -333 375 DO 1D9 74 329,21394 -4,16106 000 -4,16106 
12,03,2004 - 
1,1 J,14 FUTURES 1 CIO 1 11 C,6 -111,06250 10974 109,73798 A,324 52 000 -1 .32452 
1 2 33 -1,1,J4 
I ~ 6 1~1,j FUTURES 1 UO Ill 47 -111,46875 11022 110,21899 -1 .24976 000 -1,249 T6 
12,06 (,04 
12,6,,4 FUTURES 1 DO Ill 50 -111,50000 11022 110,21899 -1,28101 000 -1,28101 
12 06 2004 
12,'6'04 FUTURES 1 00 111 53 -111,531 25 11022 110,21899 -1,31226 000 -1,31226 
I' , 06)2004 
12 6"A FUTURES 1 CIO Ill 56 -111,56250 11022 110,21899 -1,34351 000 4.343 51 
1,1 06 2r)f,4 

Northern Trust *Generated by Northem Trust from pedodic data on 28 Feb 05 C0661 



Realiz, GIL Detail Accous mWr CWF06 

CWVFDN - VKAN CORE PLUS 
01 Jan 04 - 31 Dec 04 

CWF06 

Realized Gain//Loss Detail Page 1 11 6 of 445 

Traje' Trade Unit Market Translation Total 
Settle Ddte Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gmn/Loas 

Fixed Income 
Fixed Income Derivathes - Futures 

Future Receipts 

12,24,-1 FUTURES 6 06 111 00 -666,00000 11214 672,81032 6,81032 000 6,81032 

12, 24 2(-C14 

12,24 A FUTURES 300 ill 00 -33300000 112 14 336,40516 3,40516 000 3.4050 

I P24 2' 04 

Totals for security 2200 -2,444,093 75 2,439,99528 A098.47 0.00 -4,M .47 

FUT SEP 04 10 YR 09-21-2004 

5,28,1A FUTURES 20(, 10841 -216,812 50 10800 215,99479 -81771 000 -81771 
05~28 20Q4 

52814 FUTURES 3 U,) 10863 -32587500 10800 323,99219 -1,88281 000 -1,88281 
Ob 2o,2LJr,4 

6 7 04 FUTURES I C,) 10 4-, 107421 88 10801 108,01190 59002 000 59002 
00 07,2,04 

6 7 C,4 FUTURES 3 0,) 10747, -322 .4% 25 108 Qi 324,03570 1,62945 000 1,62945 
Ob~U",---UD4 

6 7 C4 FUTURES 1 CIO 10742 -107,421 88 10801 108,01190 59002 000 59002 
06~U7/KO,l 

6 a'04 FUTURES 1 W 107 67 107671 88 10800 108,00357 33169 000 33169 
,,6 08 2004 

6 8,",14 FUTURES 14,'jO 107 67 -1 507,406 25 10800 1,512,049 95 4,64370 000 4,643 
40 C16,08 20C4 

6,8 04 FUTURES 11 UO 10769 -1,184,562 50 10800 1 . 1 818,039 24 3,47674 000 3 .47674 
00158~2)04 

&9 C~4 FUTURES 7 00 107 55 -752,828 13 10800 755,98369 3,15556 000 3,15556 

6 c, 04 FUTURES 21 00 107 56 -2 258,812 50 10800 2,267,95109 9,13859 000 9,13859 
Ub 01J,201,4 

6 9,04 FUTURES 103 107 39 -107,39063 10800 107,99767 60704 000 60704 
66,09 2004 

o 24 A FUTURES 400 109 17 A 36,687 50 10823 432,92472 -3,76278 000 -3,76278 
C6 24,2~F,4 

n(25 04 FUTURES 6 L)O lu8 88 -653,25000 10829 649,75498 -3.49502 000 -3,49502 
06,25 204 
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Page 117 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Setde Date SharesiPar Price Proceeds Cost Cost Gain/Loss --- -Gain/Loss GaintLoss 

Fi ved Income 

Fixed Income Derivatives - Futures 

Future Receipts 

6,2504 FUTURES 1 00 10888 -10887500 10829 108,29250 -58250 000 -58250 
06 25 20 A - 

6,25,04 FUTURES 6 D(j 10888 -653,25000 10829 ra.49,754 98 -3,49502 0 Do -3,4950 
06,25 2G(A 

7~1 (A FUTURES 200 10936 -218,718 75 10861 217,22930 -1,48945 000 -1,48945 
07 01 ~u,)4 

T1 A FUTURES 2 60 10~1 36 21871875 10861 217,22930 -1,48945 000 -1,48945 
(,17 ul 214 

7,6 'A FUTURES 3 00 110 52 -331,546 8B 10907 327,21640 -4,33048 000 -4,33048 
07 u6 2, 1 ~4 

7)71,4 FUTURES 2 00 11048 -220968 75 10907 218.14427 -2,82448 000 -2,82448 
07,07,2j,)4 

7,8 4 FUTURES 21)1, 11648 220,96875 10907 218,14427 -2,82448 000 -2,82448 
07,08,212~14 

7,804 FUTURES 1600 11048 -1,767,750 00 10907 1,745,154 12 -22,59588 000 -22,59588 
07108 20L4 

7 8,04 FUTURES 5 00 110 50 -552,50000 10907 545,36066 -7,13934 000 -7,13934 
UTOB 20,4 

T&G4 FUTURES 3 00 11053 -331 593 75 10907 327,21640 -4,377 35 000 -4,377 
L)7/08,2004 

7804 FUTURES 1 00 11063 -110,62500 10907 109.07213 -1,55287 000 -1,55287 
07,08 2004 

7 8 04 FUTURES 2 90 11061 -221 21875 10907 218,14427 -3,07448 000 -3,07448 
07 08 20,4 

7`i,CA FUTURES 2 Ou 1 IL) 64 221 281 25 109 19 218,37964 -2,90161 D 00 .2,90161 
07 09 2004 ' 

7'14'04 FUTURES 300 11038 -331 12500 10953 328,58933 -2,53567 000 -2,53567 
0711412,jF14 

7,14 (A FUTURES ~i CO 11053 -331 59375 10953 328,58933 -3 .00442 000 -3,00442 
OiI4,2f,114 

7 15,~4 FUTURES 200 11033 -220,65625 10953 219,05955 -1,59670 000 -1,59670 
,37,1 ~ H ~4 

7 151-14 FUTURES I UO 110 33 -110328 13 10953 109,52978 -79835 000 -79835 
07 15 25,-,4 
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Page lie of "5 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost --Gain/Loss Gain/Loss Gwn/Loss 

Fixed Income 

Fixed Income Deri-vatives - Futures 

Future Receipts 

3 LJO 110 23 -330703 13 11042 331,26281 55968 000 55968 ,21 A FUTURES 
07 21 21H4 

110 50 -11050000 11042 110,42094 -7906 000 -790 7 2 1 04 FUTURES 
07,21 2Y,4 

7,2704 FUTURES 3 00 109 78 -329,34375 11046 331,37502 2,03127 000 2,031 27 

0712712,0~4 

7 28 04 FUTURES 2 uC 109 K, -219,593 75 11046 220,91668 1,32293 000 1,32293 
07128 20,-,4 

7/28,04 FUTURES 1 00 10966 -109,65625 11046 110,45834 80209 000 80209 
07 28 2C, 14 

7,2B,'A FUTURES 2 "'1 109 70 -219,40625 11046 220,91668 1,51043 000 1,51043 
07,28 2C D4 

7 28 04 FUTURES 1 V", '09 66 -10965625 11046 110.45834 80209 000 80209 
0' 28 2064 

7,3G,04 FUTURES 200 110 72 -221,437 50 11040 220.80622 -63128 000 -63128 
OT-'O 2004 - 

T 16 04 FUTURES 200 110 72 -221,43750 11040 220,80622 -63128 000 -63128 
07/30'20CI4 

7,3rj'04 FUTURES 2 Fju I 'I) 2~ -220,56250 11040 220,80622 24372 000 243(a 
67,30,2004 - 

7,30'.4 FUTURES 2 011 110 53 -221,06250 11040 220,80622 -26628 000 -25628 
07'30,2004 

7/3004 FUTURES 'i DO 11061 -331 828 13 11040 331,20933 -61880 000 -61880 
07,3020,04 

7 30,04 FUTURES 301) 110 16 -330,46875 11040 331,20933 74058 000 74058 
0T30'2C,,-,4 

7 ~O 1A FUTURES 400 11038 -441 50000 11040 441,61244 11244 000 11244 
07,3~1 2CL64 ' 

7 30 (-4 FUTURES 2 GO 111305 -220,09375 11040 220,80622 71247 000 71247 
(,7,30'2004 

8 2',-"4 FUTURES 2 00 111 06 -222,12500 11040 220,80622 -1,31878 000 -1,31878 
(-,8 62 2C~4 

b,2 CA FUTURES 1 00 Ill 05 -111,04688 11040 110,40311 -643 77 000 -64377 
C,802 --Ct14 
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Accom Aer CWF86 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 119 of 445 * Realized Gain/Loss Detail 
Tracc' Trade Unit Market Translabon Total 

Sehle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss- Gain/Loss 

Fixed Income 

Fixed Income Derivam es - Futures 

Future Receipts 

8,204 FUTURES 1 00 ill 05 -111,04688 11040 110.40311 -643 TT 000 -64377 

08,02 20,-4 

8 3 134 FUTURES 1 C,O 11089 -110,89063 11042 110.42405 -46658 000 -4660 

D8 0-1 20,-4 

8 3 ~4 FUTURES 1 00 11091 -11090625 11042 110.42405 -48220 000 -48220 

08'03 2,-04 

8 6 F4 FUTURES I GO 112 69 112,68750 11075 110,74967 -1,93783 000 -1,93783 

U18,06 2004 

8,6,04 FUTURES 1 00 112 63 -112,62500 11075 110,74967 -1,87533 000 -1,87533 
08 06 2u,~4 

8 6 -4 FUTURES 4 0 a 112 66 -450,62500 11075 442,99867 -7 .62633 000 -7,62633 
-j8 (,6 20N 

8 6 ~4 FUTURES 60 112 66 -33796875 11075 332,24901 -5,71974 000 -5,71974 
08,06 20- ~4 

8 9 C4 FUTURES 00 112 56 -225,12500 ill 31 222,61022 -2,51478 000 -2,51478 
08,09 264 

8~ 10/04 FUTURES 1 00 11225 -112,25000 111 54 111,53595 -71405 000 -71405 
06, 1 0 W04 

8,10i04 FUTURES I Ou 112 39 112,39063 Ill 53 111,53595 -&64 68 000 -&1,4 
08, 1 0 2004 

8,10,04 FUTURES 200 112 36 -224,71875 111 54 223,07189 -1,64686 000 -1,64686 
08,10~2004 

8,12 04 FUTURES 800 11234 -89875000 111 65 893,21579 -5,53421 000 -6,534 2`1 
08,1212004 ' 

8 1204 FUTURES 600 112 34 -674,06250 111 65 669,91184 -4,15066 000 -4,15066 
06'12,20u4 

&1 1 b 04 FUTURES 7 00 112 72 -789,031 25 111 84 782,90581 -6,12544 000 -6,12544 
18,18 2504 

~ 24,04 FUTURES 3 Ou 112 16 -33646875 111 84 335,53106 -93769 000 -93769 
UB 24'2C,34 

6,27,04 FUTURES 27 GO 11200 -3,024,000 00 111 84 3,019,T79 56 -4,22044 000 -4,22044 
L,18,27120c,4 

8 Al 04 FUTURES b oo 1 13 72 -90975000 111 92 895,36719 -14,38281 000 44,382 81 
11 31 2C,A 
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Accxmi, aber CWFOG 

CWFDN - WAM CORE PLUS 

CVVFO6 

Page 120 of 445 * Realized Gain/Loss Detail 

Totals for security 1 00 -108,00781 1108,406.25 398A4 0.00 398.44 

FUT SEP 04 Q S T-BONDS 09-21-20 

6 11 ~4 FUTURES 300 104 88 -314,62500 10397 311,90625 -2,71875 000 -2,71810 
06101 20C14 

1 C4 FUlURES (jo 1G4 88 20975000 10397 207,93750 -1,81250 000 -1,81250 
06 61 2K4 

n' ,, 04 FUTURES I LIC) 10409 -104,093 75 10397 103,%875 -1125 00 000 -12500 
u6 03 23,,,4 

0 304 FUTURES I [IF, 10409 -104,093 75 10397 103,96875 -12500 000 -12500 
u6 213 2,--04 

(' 8 A FUTURES 4 00 10 6b -41462500 10434 417,34722 2,72222 000 2,72222 
C6'08 2554 

6 8 04 FUTURES 2 C)l) 103 69 -207,37500 10434 208,67361 1,29861 000 1,29861 
66 08,20A 

6 254-4 FUTURES 1 Cj 106 00 -10600000 10398 103 .98029 -2,01971 000 -2,01971 
[-)F,,'-15 2'TA 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price -Proceeds - Cost- Cost Gain/Loss Gain/Loss GaffitLoss 

Fixed Income 

Fixed Income Derv* ath es - Futures 

Future Receipts 

8 31 j4 FUTURES ~f X 113 73 -1 023,609 38 11192 1,007,2158 09 -16,32129 000 -16,32129 
08 ~il'2C'v4 

8131,(-4 FUTURES 8 0(' 113 50 -90800000 11192 895,36719 -12,63281 000 -12,6320 
C)8,31'2rj,,4 

9/1,L)4 FUTURES 7 00 11344 -794,06250 11192 783,44629 -10,61621 000 -10,61621 
09)01 2u~4 

',i 1 ('4 FUTURES 700 113 44 -79406250 11192 783,44629 -10,61621 000 -10,61621 
F9'Q1,KC,4 

9,2 0 1 FUTURES 3 00 11341 -34021875 111 92 335,76269 -4,45606 000 -4,45606 
09,02,20,J4 

9 ~)'C' I FUTURES C) CID 113 44 -1,020,937 50 111 92 1,007.288 08 -13,64942 000 -13,64942 
L19 2,u4 

Totals for security 28700 -31,764,875 07 31,50,000.08 -175,974.99 0.00 -175,974." 

FUT SEP 04 5 YR T NT 

6,1,34 FUTURES 1 00 10801 -10800781 10841 10840625 M44 000 39844 
06,0 V2004 



Accout abor CWFOG 

CWFDN - WAM CORE PLUS 

CWF06 

Page 121 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translabon Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaffi/Loss 

Fixed Income 

Fixed Income Derh A,, es - Futures 

Future Receipts 

6 2,,04 FUTURES 21 OL, 106 Ou -2,226 000 00 10398 2,193,586 18 -42,41382 000 -42,41382 
06/25 2D,4 

6,26,A FUTURES 200 10506 -210,125 00 10399 207,98752 -2,13748 000 -2,130 
06 28 21,~04 

6/28 (A FUTURES 105 26 -210,56250 10399 207,98752 -2,57498 000 -2,57498 

-~6,28 2CCA 

716, 04 FUTURES 1 (10 108 13 -108,12500 10458 104,57670 -3,54830 000 -3,W 30 
07 06,2004 

7,6'04 FUTURES 108 16 -108,15625 10458 104,57670 -3,57955 000 -3,57955 
07 06 2C,04 

T6, 04 FUTURES I ic, 108 1 -108,125 00 10458 104,57670 -3,54830 000 -3,54830 
07 06,20C4 

7,19 04 FUTURES 1 00 10800 -108,00000 10458 104,57670 -3,42330 000 -3,42330 
07 ")9,'2Cr'4 

Wl 5 A FUTURES 4 00 107 84 -431 37500 10462 418,47098 -12,90402 000 -12,904 02 
0711 5,2C 04 

7, 1 6/04 FUTURES 300 10888 -326fiH 00 10462 313,85323 -12,77177 000 -12,771 77 
07,16'2CO4 

7 16'04 FUTURES I Ou 10688 -108,875 00 10462 104,61774 -4,25726 000 -4,25710 
07,16 2GU4 

7 16 N FUTURES 200 108 84 -217,68750 10462 209,23549 -B,452 01 000 -8,45201 
07,16,'20-34 

7/27 04 FUTURES 2 Ou 10725 -214,50000 10486 209,71172 4,78828 000 4,78828 
07,,'7,-','uj4 

7,27 '~4 FUTURES lob 69 -213,37500 10486 209,71172 -3,66328 000 -3,66328 
07;27 ~o04 

712b 04 FUTURES 200 10669 -213,37500 10486 209,71172 -3,663.28 000 -3,66328 
1',7,2m 25,-~4 

7 28 14 FUTURES 1 06 10669 -106,687 50 10486 104,85566 -1,83164 000 -1,83164 
,J7 21 2r, ~4 

304 FUTURES 20-3 108 53 -217,062 50 104 96 209,91217 -7.15033 000 -7,15033 
1,8 r-3 2 -04 

~ 3,L,, FUTURES 1 00 108 16 -10815625 10496 104,95608 -3,200 W 000 3,20017 
Cia )3 ---'~4 
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Accour. Obw CWFOG 

CWFDN - WAM CORE PLUS 

CWFOO 

Page 122 of 445 * Realized Gain/Loss Detail 

Totals for security 30500 -33,633,656 25 32,291,070.32 -1,342,58&93 0.00 I.M585.93 

U S T-BD 06-21-2004 FUT JUN 04 21/6/04 
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Realia- GIL Detail 
01 Jan 04 - 31 Dec 04 

Trad~ Trade Unit Market Translation Total 
Settle Date Shares;Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GarnfLoss 

Fixcci b7come 

Fixed Income Derivathes - Futures 

Future Receipts 

P 3 C4 FUTURES 200 108 53 -21706250 10496 209,91217 -7,15033 000 -7,15033 
08 IC -1 2,,j 1 

6,18 04 FUTURES CO 111 06 -333 18750 106 13 318,38390 -14.80360 000 .14,80360 

(38,18 20-,4 

8, 18 j4 FUTURES 4 Of-j Ill 66 -446,62500 10613 424,51187 -22,11313 000 -22,11313 
08,18,2004 

8,18 04 FUTURES 300 Ill 00 -333,00000 10613 31 8,383 90 -14,61610 000 -14,61610 

08,18 2LLA 

8,'23 04 FUTURES 2 00 11050 221,00000 106 17 212.34758 -8,65242 000 -8,65242 
0&23 200~4 ' 

b 24 Fj4 FUTURES 200 110 25 -220,50000 106 17 212,34758 -B,i52 42 000 -8,15242 
06,24'20,4 

8,2704 FUTURES 14 ui) ill 00 -1,554,000 00 106 17 1,486,433 08 -67.5ffi 92 000 -67,56692 
08,27 2004 

8,27~04 FUTURES 2900 11000 3,190,000 00 106 17 3,079,039 95 -110,96005 000 -110,96005 
08/27~2004 

8,2704 FUTURES 2500 1 07 OU -2,675,000 00 106 17 2,654.344 79 -20,66521 000 -2D,655 21 
A'27,'2004 

8 31/04 FUTURES '56 00 11253 -4051 12500 10636 3,828,914 07 -222,21093 000 -222,210 
08 31,2004 

8,'31 104 FUTURES 11 UO ',',2 78 -1,240 593 75 10636 1,169,945 96 -70,64779 000 -70,64779 
08,31 2004 

9 904 FUTURES 40 OC, 11200 -4,480 000 00 1D6 36 4,254,348 96 -225,65104 000 -225,65104 
09,09 2,H14 

9 10 04 FUTURES 21 OC, 112 31 2~358,562 50 10636 2,233,533 21 -125,02929 000 -125,02929 
L~'i 10 2LIL4 

-1 14,4 FUTURES 45 00 112 31 -5,054 062 50 10636 4,786,'142 58 -267,91992 000 -267,91992 
~Cj 14~2,-,-l 

C, 1,,~'4 FUTURES 500 112 31 -561,56250 10636 531,79362 -29,76888 000 -29,76888 
L,,j I ~ z,,,4 



Page 123 of 445 * Realized Gaiii/Loss Detail 
Trade' Trade Unit Market Translation Total 

S-ettle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss Gam/Lon 

Fixed bwome 

Fixed Income DeriNatives - Futures 

Future Receipts 

2,27 04 FUTURES 5 (-,n 11184 -559,218 75 10906 545,31250 -13,90625 000 -13,90625 
~32 27 2~',4 

0 3,3 04 FUTURES 1 CIL) 111 16 -111,15625 11148 111,47656 32031 000 32031 
D3 O~ 20,)4 

3,'5'C,4 FUTURES 2 CIO 114 38 -228,75000 11143 222,86094 -5 .88906 000 -5,1589 06 
03105 2004 

3 5'04 FUTURES 2 06 114 41 -228,81250 111 43 222,86094 -5,95156 000 -5,951 56 
L13,05 2U04 

3 8 04 FUTURES 2 OG 114 81 -229,62500 11228 224,56588 -5,05912 000 -5,05912 
03'(j6 2004 

3($3 04 FUTURES 2 CIO 114 75 -229,50000 11228 224,56589 -4,93411 000 -4,93411 
03,08,'2004 

3 9,04 FUTURES 400 1,14 81 -459,25000 11292 451,66133 .7 .5a8 67 000 .7,5BB 67 
03 09 20A 

2 9", ~ )4 FUTURES 1 00 115 50 -115,50000 11228 112,28294 -3,21706 000 -3 .21706 
03 

3 9'L,4 FUTURES 4 CIO 11550 -462,ODO 00 11228 449,131 Tr -12,86823 000 -12,86823 
03,'09 20')4 

3'15,04 FUTURES 4 00 11528 -461 12500 11540 461,61596 49095 000 490 
03 15,2004 

3,1504 FUTURES 1 00 11500 -115,00000 11540 115,40399 40399 000 40399 
03,15 ~'-)C4 

-1 1~ ~ 4 FUTURES I DO 114 97 114,96875 11537 115,37188 40313 000 40313 
C-, 16 2,-,,34 

, I b --,4 FUTURES 17 00 114 97 -1,954,468 75 11537 1,961,322 04 6,a53 29 000 6,85329 
03,16 20C)4 

0 1b,04 FUTURES 4 uO 11509 -460,37500 11537 461,48754 1,112 54 000 1,11254 
133,16 2 JC,4 

~'l 7 ~4 FUTURES 800 11588 -92700000 11535 922,81326 4,18674 000 4.18674 
0 ~ 17,2504 

3 17 04 FUTURES 4 00 115 78 -46312500 11535 461,40663 -1,71837 000 -1,71837 
(,'-,'~7 2C,,4 
-1 1704 FUTURES 16 00 116 16 -1,858 500 00 11606 1,856,890 82 -1,60918 000 -1,60918 
03 17,2(1~~4 
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Accoui rAW CWF06 

CWFON - WAM CORE PLUS 

CWF06 

Page 124 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakVLoss 

Fixed Income 

Fixed income Deri,,atiNes - Futures 

Future Receipts 

~ 17 1,14 FUTURES 4 11581 46325000 11535 461,40663 -1,84337 000 -1,84337 

0317 2,'~4 

3 30,04 FUTURES 2 oo 113 78 -227 .562 50 11520 230,39583 2,83333 000 2,8330 

03 30 2(y, 1 

3 36 04 FUTURES 101-) 113 86 11387500 11520 115,19792 1,32292 000 1,32292 
03/30 2C)04 

41 04 FUTURES 2 00 11325 226,50000 11385 227,700 00 1,20000 000 1,20000 
04,,-'l 2,,1-- 

4 1'C,4 FUTURES 1 uO 11350 -113,50000 113 85 113,85000 35000 000 35000 
04,01 2cG4 - 

4 V04 FUTURES 1 00 113 78 -113781 25 11385 113,85000 6875 000 6875 
1)4 01,2~,N 

4,1,04 FUTURES 1 Ou 113 50 113,50000 11385 113,85000 35000 000 35000 
04/01 20A 

4/12,04 FUTURES 1 00 10984 -109,843 75 111 13 111,12625 1,282.50 000 1,28250 
04,12,2004 

4/16'04 FUTURES 1 Ou 10838 -10837500 11063 110,62808 2,25308 000 2,25308 
04,16,2004 

4/21'04 FUTURES 600 10744 -64462500 11017 661,04390 16,41890 000 16,4181& 
04 21,2004 

4,21 04 FUTURES 4 CIO 107 44 42975000 110 17 440,69593 10,94593 000 10.94593 
04~21,2004 

4 30,04 FUTURES 300 107 13 -321 37500 10867 326,00083 4,62583 000 4,62583 
04,30,2,-04 

4 30 -)4 FUTURES 1400 106 75 -1,494 500 00 10867 1,521,337 19 26,83719 000 26,83719 
04,3o 2L ~j4 

5,7,04 FUTURES 2 Ou 104 38 -208,75000 10781 215.61567 6,86567 000 6,86567 
05,07 20-4 

5,7 C4 FUTURES 1000 104 38 1 043,75000 107 Bi 1,078,078 35 34,32835 000 34,328 35 
05,07 20~~4 

51 1 0 t,4 FUTURES 300 10425 -312,75000 10745 322,35172 9,60172 000 9,60172 
05 1n DIC14 

5,24 A FUTURES 3300 1J8 00 -3,564 000 00 10626 3,506.722 86 -57,27714 000 -67,2T7 14 
05 24/2'-0-4 
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Realized Gain/Loss Detail Page 125 of 445 

Trade Trade Unit Market Translation Total 
-Settle Date Shares/par Price Proreeds Cost Cost Gain/Loss Gain/Loss GewAoss 

FIACCI Income 

Fixed Income Deri,.ati-ves - Futures 

Future Receipts 

u 3,,A FUTURES 54 00 104 75 -5,656,500 00 10626 5,738,11 a2 58 81,68258 000 81,68258 
06,0d 2Cu4 

6 9 04 FUTURES 554 00 10522 -5681 81250 10626 5,738,182 58 56,37008 000 56,3700 
06 09 213C4 

6~ 1 5,',,4 FUTURES 1 j Go 10644 -1 38368750 10626 1,381,414 33 -2,27317 000 -2,27317 
06 15,2,jj4 

6 16,04 FUTURES 7 00 106 Do -74200000 10626 743.83848 l,a3B 48 000 1,63848 

Totals for security 29500 -32,052,062 50 32,192,499 99 140,437.49 0.00 140,437.49 

US 1 OYR NOTE FUTURE 12-20-2004 

B 'i I C, 4 FUTURES 11 OU 11233 -1,235,609 38 Ill 98 1,231,812 50 -3,79688 000 -3,79688 
06,31 2004 

9,2 ~,4 FUTURES 300 112 05 -336,14063 11235 337,05277 91214 000 91214 
09,62 20,04 

9 2 u, FUTURES b 00 112 05 -672281 25 11235 674,10555 1,82430 000 l,a24 30 
09 02 2004 

9 304 FUTURES 4 00 111 52 446,06250 11234 449,37335 3,31085 000 3,31085 
,j9 U_1,2~,,JA 

9 3,04 FUTURES 2 00 Ill 44 -222,87500 11234 224,68668 1,8111 68 000 1,81110 
j9,03,,~&,4 

9/3,04 FUTURES 3 00 Ill 50 33450000 11234 337,030 0`1 2,53001 000 2,53001 
39 C-2"D4 

9/3,-)4 FUTURES 11 00 111 27 -779,85938 11234 786,40337 7,54399 000 7,54399 

FUTURES 1 00 Ill 44 -111 43750 11234 112,34334 90584 000 90584 
0~ ZLJ~',4 

9 7 )4 FUTURES 2 GO Ill 45 -222,90625 11234 224,68668 1,78043 000 1,78043 
09 u7 2ur,4 

97 '4 FUTURES I ju 111 45 -111,453 13 11234 112,34334 89021 000 89021 
U9,07 'Ou4 

9 9 f 4 FUTURES J A 11247 -337,40625 112 14 336,42109 -98516 000 -98516 
09 139 2,1)4 
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Trade Trade Unit Market Translation Total Settle Date Snares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GakVIA)" 

Fixedbi(otne 

Fixed Income Derivathes - Futures 

Future Receipts 

9 13 C14 FUTURES 2 (,j 112 23 -22446875 11225 224,49912 3037 000 3037 
09 1~ 2CO4 

9,14 04 FUTURES 1 00 112 ~8 -11237500 11228 112,27513 -99 OT 000 -999 
09,14 20A 

9 15,C4 FUTURES 3 00 112 38 -337 12500 11228 336,82539 -29961 000 -29961 
09,15 2004 
9~ 15,14 FUTURES 1 00 11242 -112,421 88 11227 112,27513 -14675 000 -14675 
09 15,2004 

9,15104 FUTURES 1 00 112 42 -112,421 88 11227 112,27513 -14675 000 -14675 
09 15 2004 

9 16 C14 FUTURES 3 00 113 09 -339,281 25 11228 336,82539 -2,45586 OGO -2.45586 
09, 1 b 21A4 

9, I t A FUTURES 2 Oo 112 38 -224,75000 11228 224,55026 -19974 000 -19974 
09'1 6,2004 

9 16,04 FUTURES 3 00 112 31 -336,93750 11228 336.82539 -11211 000 -11211 09/16,2f,04 

9,16 ~4 FUTURES 3 00 11284 -338,531 25 11228 336,82539 -1,70586 000 A,705 86 0916 2CCA 

9/21 04 FUTURES 3 00 11302 -33904688 11265 337,94355 -1 .10333 000 -1,103 09 21 2LF,4 

9,21 04 0 

09,,21,2uu4 
FUTURES 4 60 11297 -451 87500 11265 450,59140 -1 .28360 000 -1,28360 

9 21 ~-14 FUTURES 300 112 97 -33890625 11265 337,94355 -96270 000 -96270 D9 21,2CC,4 

9~21 1~4 FUTURES 1 L)(i 113 27 -11326563 11265 11 2,647 85 -61778 000 -61778 09 21,2004 

9 21 04 FUTURES 1 00 1 13 23 -113,234 38 11265 112,64785 -58653 000 -58653 ~4 

,1,21,04 PUTURES 200 11325 -22650000 11265 225,29570 -1,20430 000 -1,20430 19,21,2,64 - 

9/21 D4 FUTURES 300 113 34 -340031 25 11265 337,94355 -2,08770 000 -2,08770 09,21,-'r,04 

~) 22 14 FUTURES 3 00 113 59 -340 781 25 11268 338,04542 -2,73583 000 .2,735.83 09,2212('F,4 

Northern Trust *Generated by Northem Tnist frorn Penodic data on 28 Fab 05 C0661 

Realiz,-- GIL Detail 
01 Jan 04 - 31 Doc 04 

Accou. viber CVVFO6 

CWFDN - WAM CORE PLUS 

CWFOB 



Page 127 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gairill-oss GavVLoss 

Fixed Income 

Fixed Income Deri,.atives - Futures 

Future Receipts 

9,22 ~,4 FUTURES 41 00 113 56 -4,656,062 50 11268 4,619,954 00 -36,10850 000 -36,10850 
09 22 2004 

9 22 j4 FUTURES 14, 0 113 56 1,589,875 00 11268 1,577,545 27 -12,32973 000 -12.3290 
09/22 2004 

9127,)4 FUTURES 3 00 113 16 -33946875 11300 338,99625 47250 000 -47250 
09 27,20,04 

q'28 04 FUTURES I JO 113 47 -113,46675 11300 112,99890 -46985 000 -46985 
09 28,2014 

9,28,04 FUTURES 7 00 113 39 -79373438 11300 790,99231 -2,74207 000 -Z742 07 
09,28 20F,4 

9 29'~ 4 FUTURES 2 Ou 112 78 -225,56250 11300 225,99780 43630 000 43630 
u, 9, 2 -j, 2 0 ~, 4 

9/30,04 FUTURES 3 00 112 63 -337,87500 11298 338,93535 1,06035 000 i,a6l) 35 
09,-fj,2uC4 

9130/04 FUTURES 200 112 31 -224,62500 11298 225,95690 1,33190 000 1 Al 90 
09'30/20,D4 

9,30,04 FUTURES 300 11244 -337,312 50 11298 338,93535 1,62285 000 1,62285 
09,30,2n,)4 

9~30,(A FUTURES 2 OL, 112 33 -22465625 11298 225,95690 1,30065 000 1,300;6 
09,30 2C))4 

I'D 1 CA FUTURES 6 30 112 16 -672,93750 11298 6T7,870 71 4,93321 000 4,93321 
lu,61 20C4 

1 U, 6 04 FUTURES 4 N, 11222 A48,875 00 11276 451,02587 2,15087 000 2,15087 
1 C 06, ~-UA 
lrl,b,-j4 FUTURES 300 112 22 -33665625 11276 338,26940 1 .61315 000 1,61315 
1 ", lj~ , -, 4 

FUTURES 700 11261 788,26563 11258 788,08737 -17826 000 -17826 
4 

1 5 A FUTURES 700 112 84 -789,90625 11300 790,96627 1,06002 000 1,00002 
1011 5,2C04 

10,15 o4 FUTURES 1 00 11353 113,531 25 11300 112,99518 -53607 000 -53607 
1G 15 2C,-,4 

1 C,'1 8, C,4 FUTURES 7 00 11309 -791,65625 11300 79096627 -68998 000 -M 98 
10,18 2004 

Northern Trust *Generated by Noithem Thist frorn penodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan 04 - 31 Dec 04 

Accoui Aw CWFOS 

CWFDN - WAM CORE PLUS 

CWFO6 
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Totals for security 288 00 -32,5.44,109 45 32,486,503.80 47.51&65 0.00 -01515-65 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realizx-- GIL Detail 
01 Jan 04 - 31 Dec 04 

ACCOUI AbW CWFOG 

CWFDN - WAU CORE PLUS 

CWFOB 

Trade' Trade Unit Market, Translation Total 
Setfle Date Shares,Par Price Proceeds Cost- Cost Gain/Loss Gain/Loss GsffVLoss 

Fixed Income 
Fixed Income Derv. atiN es - Futures 

Future Receipts 

ill 116 ill FJTURES 1 00 11314 -113 14063 11299 112,99518 -14545 000 -14545 
1 L" 18 --- '0 4 

10,ld A FUTURES 1 00 113 16 -113,15625 11300 112,99518 -16107 000 -16100 
10,18 20C14 

10,19 L14 FUTURES 7 00 112 97 -790781 25 11300 790,96627 18502 000 18502 
10,19 2004 

10 20 j4 FUTURES 2 GO 113 55 -227,093 75 11300 225,99036 -1,10339 000 -1,10339 
10,20,2004 

ll,)21 04 FUTURES 3 00 113 75 341,25000 11300 338,98554 -2,21% 46 000 -2,26446 
16 21,2004 

10 21 C14 FUTURES 3 A 11384 -341 531 25 11300 338,98554 -2,545 71 000 -2,54571 
1w21,)H-,-l 

I'D 1 -4 FUTURES 1 00 11386 -113,85938 11299 112,99518 -86420 000 -86420 
10 21 2(),)4 

10,26 04 FUTURES 1 C,C) 113 83 113828 13 11354 113,54260 -28553 000 -28553 
10,26,2004 

10/26,04 FUTURES I 1 00 114 02 -1 254,171 88 11354 1 248,96860 -5,20328 0 DO -5,20328 
!',~26,20C)4 

1,126 (34 FUTURES 46 00 11402 -5,244,718 75 11366 5,228,162 87 -16,55688 000 -16,555 
10 26,20L,4 0 
12/1,C4 FUTURES 3 56 -334,68750 111 94 335,83456 1,1147 06 000 1,14706 
12 01,2004 

12,2 04 FUTURES 3 oil ill 03 333093 75 Ill 94 335,83456 2,74081 000 2,74081 
12 02 20-, 4 

12 2 64 FUTURES 00 Ill 16 -555,781 25 111 94 559,72426 3,94301 000 3,943 011 
12,'02 2`104 

11 2 C,4 FUTURES 2 w ill 22 -222,43750 111 94 2,23,88971 1,45221 000 1,45221 
12,02 2004 

12, .~ t", FUTURES 2 00 112 00 22400000 Ill 94 223,88970 -11030 000 -11030 
12 03 2~C4 

12,3,~4 FUTURES 112 31 -22462500 111 94 223,88971 -73529 000 -73529 
121103 2CC4 
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Page 129 of 445 
* Realized GaiiVLoss Detail 

Trade; Trade Unit Market Translabon Total 

Setfle Date Sh2reS/P2r Price Proceeds Cost Cost Gain/Loss Gain/Loss GVWVLOM 

Fi-i ed biconne 
Fixed Income Derhatives - Futures 

Future Receipts 

US T-BOND 03-22-2004 

1,2,04 FUTURES 1 OC) 108 78 -10878125 10930 109,29688 51563 000 515 
is 

01 (-,2 20CA 

1 Z 04 FUTURES 1 00 108 19 -108,187 50 10930 109,29687 1,10937 000 1,109 37 

Gi,r)2 2rJ34 

2 2,A FUTURES 2 UO Ill 47 -222937 50 ill 18 222,35764 -57986 000 -57986 

02 02 20L4 

2'3 u4 FUTURES 200 ill 99 -223,18750 111 18 222.35764 -82986 000 -82986 

02 03 2, 64 

2 3 C,4 FUTURES 6 Ou Ill 41 -668,43750 Ill 18 667,07292 -1,36458 000 -1,36458 

132 03 2CC4 

2 3, 1~4 FUTURES 2 uO Ill 75 223,50000 Ill 18 222,35764 -1,14236 000 -1,14236 

L12 'J-1 20-14 

Z 4,04 FUTURES 13oo Ill 34 -1,447,468 75 11118 1,445,324 65 -2,14410 000 -2,14410 

02 04 H04 

2/4 04 FUTURES 5 CO Ill 1-1 555,62500 ill 18 555,B94 10 26910 000 26910 
L,2 04 --0~4 

2,5 04 FUTURES 801, "Il 53 -892,25000 Ill 18 889,43055 -2,81945 000 -2,81945 
02 05 2004 

2 5 04 FUTURES 111 53 -669 187 50 ill 18 667,07292 -2,11458 000 -2,1140 
,,2 05,20.j4 

2 S,~4 FUTURES 16 CO Ill 69 -1,787,000 00 111 18 1,778.861 11 -8,13889 000 -8,13889 
02'0~, 2004 

2 6 L,4 FUTURES I Go 1 12 C3 -112,031 25 111 23 111,22608 -80517 000 -80517 
02 0,) --'-C4 

2 6111~ FUTURES C, 112 13 -112,12500 111 23 111,22608 -89892 000 -89892 
JMn 2'J~D4 

,-Il -A FUTURES 300 Ill 78 -335,34375 Ill 40 334,20799 -1,13576 000 -1,13576 
,)2,'l', 2u~4 

2 18,(A FUTURES 21-)0 11278 -225,56250 111 78 223,56982 -1,99268 000 -1,99268 
02118,2004 

21 9 (J -I FUTURES 200 112 56 -225,12500 111 78 223,56982 -1,55518 000 -1,55518 
C,2,lQ,2C'D4 

Northern Trust 

Reali,-&,-- GIL Detail 
01 Jan 04 - 31 Dec 04 

*Generated by Northem Trust from periodic date on 28 Feb 05 C0661 
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CWW-DN - WAU CORE PLUS 
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Page 130 of 445 * Realized Gain/Loss Detail 

Totals for security 16900 -19,092,343 75 18,561,406.25 -M,937 .50 0 .00 -230,937 .50 

Summary of Future Receipts for Fixed Income Derivatives - Futures 2,13800 -238,330,312 75 236,67OAa.68 4,659,864.07 0.00 -11 A0,1111" .07 

Total Fixed Income Derivatives - Futures -461 00 50,703,492.15 -51,796,043 .82 -1,092,551 .67 0.00 4,111111112,551 .67 

0 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Realiz, - GIL Detail 
01 Jan 04 - 31 Dec 04 

Trade,' Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds Cost cost Gain/Loss Gain/Loss GmilLoss 

Fixed Income 

Fixed Income Derh ati-* es - Futures 

Future Receipts 

2,20 C,4 FUTURES 1 00 112 16 -112,15625 Ill 78 111,78491 -37134 000 -37134 
02'20 2CA 

2 2C,'4 FUTURES 5300 112 CjG -5 936,000 00 111 78 5,924,600 25 -11,39975 000 -11,3990 
02 -',-,2Gu4 

2 2u L14 FUTURES 2 Ou 112 78 -225,56250 11178 223,56982 -1,99268 000 -1,99268 
02,2C,20r,4 

212(, 04 FUTURES 1 00 112 78 -112,781 25 111 78 111,78491 -99634 000 -99634 
L)2,2C, 2,jO4 

3, 1 r"CA FUTURES 34 00 11684 -3,972,687 50 112 11 3,811,767 90 -160,91960 000 -160,91960 
03, 1 D 2004 

3 15,04 FUTURES 600 11666 -699,93750 112 11 672,66493 -27,27257 000 -27,27257 
03/15,2j,-4 - 

Tlb,04 FUTURES 1 00 116 47 -116,46875 11211 112,11082 -4,35793 000 -4 .35793 
03/16,20u4 



Accoui rAw CWF06 Realizit- GIL Detail 
cWFDN - WAM CORE PLUS 

01 Jan 04 - 31 Dec 04 
CWFN 

Realized Gain/Loss Detail Page 131 of 445 

Trade, Trade Unit Market Translation Total 
Sertle Date Shares/par Pnce Proceeds Cost cost Gain/Loss Gain/Loss GSWIIoas~ 

Fixed Income 

Fixed Income Deriv ati,* es - Options 

Expiration of Options 

OPF CALL DEC 04 U S T-BONDS 112 11-26-2004 
11,29 A OPF CALL DEC 04 U S T-BONDS 112 2611112004 6200 0013 000 135188 -83,81625 -83,81625 000 -83,816.0 
1112" K104 BROKER DERIVATIVES 

Totals for security -6200 000 43,816.25 -83,816.25 0.00 -83,816.25 

OPF CALL JAN 05 T-NT OPT 113 01-23-2005 
12,'24,L;4 OPF CALL JAN 05 T-NOTE OPT 113 23/01/2005 -12 00 000 000 11438 -1,37250 -1,37250 000 -1,37250 
12 ;24~2'D'~4 BROKER DERIVATIVES 

Totals for security .1200 000 .1,372.50 .1,372.50 0.00 -1,372.50 

OPF CALL JUL 04 T-NT OPT 110 
6,28 ~-14 OPF CALL JUL 04 T-NOTE OPTION 110 BROKER 00 000 000 9875 -88875 -88875 000 -88875 
06,28 2C104 DERIVATIVES 

Totals for security -900 000 -M.75 468 .75 0.00 -M.75 

OPF CALL JUL 04 U S T-BONDS 106 
6,2604 OPF CALL JUL 04 U S T-BONDS 106 BROKER 22 00 G 0L) 000 58313 -12,82886 -12.82886 000 -12,82886 
06'28,20D4 DERIVATIVES 

Totals for security .22 00 000 -12,828.86 -1Z828.86 0.00 .12,828 .86 

600 C, 00 000 13292 -79754 

22 Ou 000 000 13292 -2,92431 

1800 000 000 13292 -2,39262 

.4600 000 -6,114 .47 

-21 00 000 000 86750 -18,21750 

.21 00 000 .18,217.50 -18,21T.50 0.00 48,217.50 

Northern Trust *Generated by Northem Thist from pencidic data on 28 Feb 05 C0661 

OPF CALL JUN 04 U S T-BONDS 116 05-21-2004 

5 24,04 OPF CALL JUN 04 U S T-BONDS 116 21/0512004 
05/24 20C,4 BROKER DERIVATIVES 
5'24,04 OPF CALL JUN 04 U S T-BONDS 116 21/05/2004 
05/24,2064 BROKER DERIVATIVES 
,124 04 OPF CALL JUN 04 U S T-BONDS 116 21/05/2004 
05/24 2U04 BROKER DERIVATIVES 

Totals for security 

OPF CALL SEP 04 1 YR MIDCURVE 9625 

14, 1 -5 U4 OPF CALL SEP 04 1 YR MIDCURVE 9625 BROKER 
09 13'2004 DERIVATIVES 

Totals for security 

OPF CALL SEP 04 T-NT OPT 112 

-79754 000 -79754 

-2,92431 000 -2,92431 

-2 .39262 000 -2,39262 

-6,114.47 0.00 -6,114.47 

-18,21750 000 -18,21750 
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Reali,,-,L GIL Detail Accaut mber CWf06 

CWFDN - WAM CORE PLUS 
01 Jan 04 - 31 Dec 04 

CWF06 

Realized Gain/Loss Detail Page 1133 of 445 

Trade' Trade Unit Market Translation Total 
Settle Date -Share-s/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gauvto" 

Fixed Income 
Fixed Income Derbatkes - Options 

Expiration of Options 
11~2t) 4 OPF DEC 04 U S T-BONDS 113 26,'11/2004 BROKER 400 0 00 000 50019 -2,00077 -2 .000 T7 000 -2,00077 
11 2~, 21-)4 DERIVATIVES 
11 2 ~ r,4 OPF DEC 04 U S T-BONDS 113 260 1~2004 BROKER 3 C0 coo 0()() 500 19 -4,50173 -4,50173 000 -4,501 7* 
11'29 2Y,4 DERIVATIVES 

Totals for security .1300 000 -6,602 .50 -6,502.50 0.00 -6,502.50 
OPF PUT AUG 04 Q S T-80NDS 107 07-23-2004 
7/26,04 OPF PUT AUG 04 107 2310712004 BROKER DERIVATIVES 4 00 0 GO 000 39563 -1,58252 -1,5a2 52 000 -1,68252 
07 26 2,01A 

Totals for security 

OPF US -T-BQ CALL OPT MAR 04 20/02/04 11202-20-2004 

Z23,04 OPF US T-BD CALL OTP MAR 04 20102104 112 BROKER 
02,23,2004 DERIVATIVES 

2,23 04 OPF US T-BD CALL OTP MAR 04 20102104 112 BROKER 
02~23,2004 DERIVATIVES 
2;23'04 OPF US T-BD CALL OTP MAR 04 20/02(04 112 BROKER 
L.,223,2004 DERIVATIVES 

Z23 04 OPF US T-BD CALL OTP MAR 04 20i02J04 112 BROKER 
02,23 2004 DERIVATIVES 
2-23,~4 OPF US T-BD CALL OTP MAR 04 20;02YG4 112 BROKER 
02 23 2CID4 DERIVATIVES 

Totals for security 

OPT CALL DEC 03 EURO DOLLARS 9800 12-15-2003 

121 5 -,,~ OPT CALL DEC 03 EURO DOLLARS 9800 15/12/2003 
12,15 2~63 BROKER DERIVATIVES 
12,16 -h REVERSAL OPT CALL DEC 03 EURO DOLLARS 9800 

12-15-2003 

OPT CALL DEC 03 EURO DOLLARS 9800 15112i2OO3 
12 16 2CC" BROKER DERIVATIVES 
12,16103 REVERSAL OPT CALL DEC 03 EURO DOLLARS 9800 
12 16,2C,63 12-15-2003 
12 16 03 

OPT CALL DEC 03 EURO DOLLARS 9800 15112/2003 
BROKER DERIVATIVES 

Northern Trust *Generated by Noithem Trust from periodic data on 28 Feb 05 C0661 

-400 000 -1,5M52 .1,582.52 0.00 .1,592 .52 

1100 U 00 000 1 15123 -12,66350 -12,66350 000 -12,66350 

400 Goo 000 1,15123 -4,6134 91 -4,60491 000 -4,60491 

7 00 000 000 1 15123 -8,05859 -8,05859 000 -8,05859 

112 00 () DO 000 1 151 23 -13,81473 -13,81473 000 -13,81473 

1900 000 000 1 15123 -21,87333 -21,87333 000 -21,87330 

-53 00 000 -61,015 .06 -61,015.06 0.00 41,015.06 

V, 00 0 00 000 1,46181 -14,61806 -14,61806 000 -14,61806 

1 00 000 000 1,21442 1,21442 1,21442 000 1,21442 

-1 ~,o ~j 00 000 146181 -1,46181 -1,46181 000 .1,46181 

1500 000 000 1 21442 18,21635 18,21635 000 11111,2116 35 

15 00 J 00 000 1,46181 -21,92708 -21,92708 000 -21,92708 
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Page 134 of "5 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

-Settle Date Shares/Par Pnce proceeds- Cost Cost Gain/Loss Gain/Loss Ge"vLoss 

Fixed Im wne 

Fixed IRLome Derhatives - Options 

Expiration of Options 

1216 "3 REVERSAL OPT CALL DEC 03 EURO DOLLARS 9800 lu UU 000 000 1 21442 12,14423 12,1144 23 000 12,14423 

12'1 6 - [~~ _' 12-15-2003 
12,16,01 OPT CALL DEC 03 EURO DOLLARS 9800 15/12/2003 -10 00 0 00 000 1,46181 -14,61805 -14,61805 000 -14,61800 
12,1 6 206 --' BROKER DERIVATIVES 

Totals for security -1000 000 -21,050.00 -21,050.00 0.00 41,050.00 

OPT PVT MAR 04 EURO DOLLARS 9950 03-15-2004 

3,16 _4 OPT PUT MAR 04 EURO DOLLARS 9950 151012004 2 OCI 1,01) 000 1 34385 -2,68770 -2,68770 000 -2,68770 
03 1612(ID4 BROKER DERIVATIVES 
,,, I ~ 04 OPT PUT MAR 04 EURO DOLLARS 9950 15/03/2004 18 01~ 000 000 1,34385 -24.18933 -24,18933 000 -24,18933 
Uj 16 20U4 BROKER DERIVATIVES 

Totals for security -20 00 000 -26,877.03 -26,877.03 0.00 .26,877.03 

US 1 OYR T-NT 110 PUT 05-21-2004 

5 24,~A US 10YR T-NT 110 PUT 21,105/2004 BROKER 400 boo 000 1,14966 -4,59865 -4,59865 000 -4,59865 
05 24 2`04 DERIVATIVES 
5,124,C4 US 10YR T-NT 110 PUT 21/05/2004 BROKER 4 00 L) 00 000 1,14966 -4,59865 -4,59865 000 -4,59865 
05,24 ZDCA DERIVATIVES 
5,24 'J4 US 10YR T-NT 110 PUT 21105/2004 BROKER 7 00 000 000 1 14966 -8,04763 -8,04763 000 -8,04763 
05/24 20C14 ' DERIVATIVES 
5/24,04 US 10YR T-NT 110 PUT 21/05/2004 BROKER -16 00 000 000 1,14966 -18,39458 -18,39458 000 -18,39450 
05~24 2C-C4 DERIVATIVES 

Totals for security -31 00 000 -35,639.51 -34639.51 0.00 45~639 .511 

US 10YR T-NT 112 PUT OPT 09-24-2004 

~) 27 f,4 6S I OYR T-NT 112 PUT OPT 24/09/2004 BROKER _80() 000 000 31750 -2,54000 -2,54000 000 -2,54000 
,19,27'26,~4 DERIVATIVES 

Totals for security -800 000 -2,541.00 -Z640.00 0.00 -2,640.00 

US T-BONDS 107 CALL OPTION 08-27-2004 

S 30,1j4 US T-BONDS 107 CALL OPTION 27/08/2004 BROKER -400 00 ()DO 76322 -3,OS286 -3,05286 000 -3,05286 
F,8,30,20-A DERIVATIVES 

US T-SONDS 107 CALL OPTION 27/08/2004 BROKER 7 00 000 000 76322 -5.34251 -5,34251 000 -5,34251 
08 30 2C-,4 DERIVATIVES 
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Page 135 of 445 
* Realized Gain/Loss Detail 

Realizt- GIL Detail 
01 Jan 04 - 31 Dec 04 

Tra(je' Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost cost Gain/Loss GairdLoss- Gaww1joss 

Fived MC'Of~lf' 

Fixed Income Deriv ativ es - Options 

Expiration of Options 

8 K,24 US T-BONDS 107 CALL OPTION 27/08/2004 BROKER -900 0 00 000 76321 -6,868 93 -6,86893 000 -6,8658 93 

(J8 3~ 2~'J4 DERIVATIVES 
~'30 G4 US T-BONDS 107 CALL OPTION 27/0812004 BROKER 5 GO 000 000 76322 -3 .81608 -3,81608 000 -3,816* 

u8 30 2004 DERIVATIVES 
8,'30 04 US T-BONDS 107 CALL OPTION 27/08/2004 BROKER -2500 0 00 000 76321 -19,08037 -19,08037 000 -19,08037 

OB,30,2004 DERIVATIVES 

Totals for security .5000 000 -M .160.75 .38,160.75 0.00 .38,160.75 

Summary of Expiration of Options for Fixed Income Derivatives - Options -501 00 000 -381,768.38 -M,768 .38 0.00 -=1,768.38 

Purchases 

##OPF CALL SEP 04 U S T-130NDS 107 

5,1 8,04 OPF CALL SEP 04 U S T-BONDS 107 PRICE 1 1875 1 00 1 19250 -1 19250 1,073 13 1,0T3 13 -11937 000 -11937 
05/201201A BROKER COMMISSION 500BROKER 

DERIVATIVES 
5,'25/04 OPF CALL SEP 04 U S T-BONDS 107 PRICE 1 29688 300 1 -iol 68 -3,90564 1,14550 3,43650 -46914 000 -46914 
W26 2004 BROKER COMMISSION 1500BROKER 

DERIVATIVES 
6,3,04 OPF CALL SEP 04 U S T-BONDS 107 PRICE 1 17188 300 1 17688 -353064 1 27065 3,81194 28130 000 28130 
06,'08/2004 13ROKER COMMISSION 1500BROKER 

DERIVATIVES 
6A 04 OPF CALL SEP 04 U S T-BONDS 107 PRICE 113 801) 1 ~J05 00 -8,04000 1,27065 10,16517 2,12517 000 2,12517 
06~08 20,34 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 
64,04 OPF CALL SEP 04 U S T-BONDS 107 PRICE 1 07813 3 Ou I u83 13 -3,24939 1,27065 3,81194 56255 000 56255 
06 OF 2,j-j4 BROKER COMMISSION 1500BROKER 

DERIVATIVES 
6 4 u4 OPF CALL SEP 04 U S T-BONDS 107 PRICE 1 07813 5 00 1 u83 13 -5,41565 1,27065 6,35324 93759 000 93759 
Co,lib 2C-04 BROKER COMMISSION 25 00 BROKER 

DERIVATIVES 
t) 4 04 OPF CALL SEP 04 U S T-BONDS 107 PRICE 1 20313 1 j 00 1 -08 13 15,70569 1,22256 15,89324 18755 000 18755 
06 08'260 1 BROKER COMMISSION 6500BROKER 

DERIVATIVES 
71,04 OPF CALL SEP 04 U S T-BONDS 107 PRICE 1 125 4 00 1 ljooo -4,52000 971 57 3,88626 -63374 000 -63374 
()7'06 2-4 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 
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* Realized Galri~Loss Detail 

Trade' Trade Unit Market Translabon Total 
Settle Date Shares,Par Price Proceeds Cost Cost Gain/Loss GainfLoss, CIOWLOW 

Fixed Income 

Fixed Ineome Derhatives - Options 

Purchases 

Totals for security 4000 -45,55951 48,431 .42 2,871.91 0.00 2,87191 

FUT PUT DEC D4 U $ T-BONDS I 11 

10 25 u4 FUT PUT DEC 04 U S T-BONDS 111 PRICE 0 1875 200 192 50 -38500 24500 49000 10600 000 10500 

11 26 2,--4 BROKER COMMISSION 10 00 BROKER 
DERIVATIVES 

11 1, 1,4 FUT PUT DEC 04 U S T-BONDS I I I PRICE 0 1875 00 192 50 -1 15500 24500 1,47000 31500 000 31500 

1117. KA BROKER COMMISSION 30 00 BROKER 
DERIVATIVES 

11 16 34 FUT PUT DEC 04 U S T-BONDS 111 PRICE 0 1875 11 50 19250 2 11750 21636 2,38000 26250 000 26250 

11,17 2C34 BROKER COMMISSION 55 00 BROKER 
DERIVATIVES 

Totals for security 1900 -3,65750 4,340.00 662.50 0.00 652.50 

FUT PUT MAR 05 U 5 T-SONDS 110 

10/26)04 FUT PUT MAR 05 U S T-BONDS 110 PRICE 1 078125 8 GO 108313 -866500 1,15906 9,27250 6607 50 000 60750 

10 27)2004 BROKER COMMISSION 40 00 BROKER 
DERIVATIVES 

Totals for security 8 00 -8,66500 9,272.60 607.50 0.00 007.50 

OPF CALL APR 04 U S T-BONDS 116 03-26-2004 

128C4 OPF CALL APR 04 U S T-BONDS 116 26j'0312004 1 01-1 29563 -39563 901 25 90125 50662 000 50560 
02'02,2-,C14 PRICE 0 39063 BROKER COMMISSION 500 

BROKER DERIVATIVES 
~,9 j4 OPF CALL APR 04 U S T-BONDS 116 26/03/2004 13 00 71j8 13 -9,20569 901 25 11,71625 2,51056 000 2,51056 

PRICE 0 70313 BROKER COMMISSION 6500 
BROKER DERIVATIVES 

Totals for security 1400 -9,60132 12,6117.50 3,016.18 0.00 3,016.18 

OPF CALL DEC 04 T-NT OPT 112 

9,17 04 OPF CALL DEC 04 T-NOTE OPTION 112 PRICE 1 75 23 Ou 1 75500 -4036500 81960 18,85077 -21,51423 000 -21,51423 
09 20 20C14 BROKER COMMISSION I IS 00 BROKER 

DERIVATIVES 
9,21104 OPF CALL DEC 04 T-NOTE OPTION 112 PRICE 1 9375 4,jO -1,942 50 -7,77000 81960 3,27839 -4,49161 000 -4,49161 
09123'2004 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 
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Accour nbwCWf06 Realk, GIL Detail CWFDN - WAKI CORE PLUS 
01 Jan 04 - 31 Dec 04 CWF06 

Realized Gain/Loss Detal I 
Page 137 of 445 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proreeds Cost Cost Gain/Loss Gain/Loss GawdLoss 

Flyed Income 

Fixed I neome DeriN ath es - Options 

Purchases 

9 21 ~4 OPF CALL DEC 04 T-NOTE OPTION 112 PRICE 1 92188 2 5(1 192688 -3853 76 81960 1,63920 -2,21456 000 -2,21456 

09 23,2F,"A BROKER COMMISSION 1000BROKER 
DERIVATIVES 0 

11 OPF CALL DEC 04 T-NOTE OPTION 1,12 PRICE 067188 1 Ou t,76 88 -67688 81960 81960 14272 000 14272 

11 12 201-4 BROKER COMMISSION 500BROKER 
DERIVATIVES 

11,10 04 OPF CALL DEC 04 T-NOTE OPTION 112 PRICE 06875 2~ "0 b92 53 1385000 81960 16,391 97 2,54197 000 2,54197 

111 2 ' '004 ' BROKER COMMISSION 100 00 BROKER 
DERIVATIVES 

11,12 (,4 OPF CALL DEC 04 T-NOTE OPTION 112 PRICE 059375 9 ~)0 ~98 75 -538875 819 6D 7,37639 1,98764 000 1,987 64 

11,16,20-14 BROKER COMMISSION 45 00 BROKER 
DERIVATIVES 

11/26 U4 OPF CALL DEC 04 T-NOTE OPTION 112 PRICE 4 00 -51 88 -20750 81960 3,27839 3,07089 000 3,07089 

11)29,2CD4 0 046875 BROKER COMMISSION 20 00 BROKER 
DERIVATIVES 

Totals for security 6300 -72,ill 89 51,634.71 -20,477.18 0.00 -20,477.1111 

OPF CALL DEC 04 T-NTOPT 113 

10122 04 OPF CALL DEC 04 T-NOTE OPTION 113 PRICE 800 1 114 38 -891500 71023 5,681 84 -3,23316 000 -3,23316 
10,215/2004 1 109375 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 0 
11 5,j4 OPF CALL DEC 04 T-NOTE OPTION 113 PRICE 03125 6 GO '17 50 2,54000 66221 5,29769 2,75769 000 2,75769 
11'09 ~004 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 
11 5 ~-l OPF CALL DEC 04 T-NOTE OPTION 113 PRICE 0 31,25 14 00 ~~17 50 -4,44500 66221 9,27096 4,82596 000 4,82596 
1 V09,2004 BROKER COMMISSION 70 00 BROKER 

DERIVATIVES 
11 9,J4 OPF CALL DEC 04 T-NOTE OPTION 113 PRICE a 00 239 36 -191500 66221 5,29769 3,38269 000 3,38269 
11 10 2C 0 4 0 234375 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 
11,12 04 OPF CALL DEC 04 T-NOTE OPTION 113 PRICE 015625 313 .3 lul 25 -48375 66221 1,98663 1,50288 000 1,502 W 
11 16,2004 BROKER COMMISSION 1500BROKER 

DERIVATIVES 
1 OPF CALL DEC 04 T-NOTE OPTION 113 PRICE 0 125 3 00 1~jco -390 00 66221 1,98663 1,6w 63 000 1,59663 
11, 18 2H, BROKER COMMISSION 1500BROKER 

DERIVATIVES 

Northern Trust *Generated by Northem Trust from periodic date on 28 Feb 05 C0661 



Page 138 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/pa~ Price Proceeds Cost Cost Gain/Loss Gain/Loss Q-IkAA)6s 

Fo,cd I17('0111C 

Fixed Income Derh atiN es - Options 

Purchases 

1 1,18'1~4 OPF CALL DEC 04 T-NOTE OPTION 113 PRICE 01875 3500 19250 -6,737 50 66221 23,17741 16,43991 000 16,43991 

BROKER COMMISSION 175 00 BROKER 
DERIVATIVES 0 

Totals for security 7900 -25,42625 52,698 .85 27,272.60 0.00 27,272 .60 

OPF CALL DEC04 T-NT OPT 114 11-26-2004 

9,9,'04 OPF CALL DEC04 114 26/11/2004 PRICE 071875 1200 /23 75 -8,68500 88974 10,67687 1,99187 000 1,99187 
09,10 20,D4 BROKER COMMISSION 60 00 BROKER 

DERIVATIVES 
10,5'C4 OPF CALL DEC04 114 26/1 1i2004 PRICE 0390625 22 00 39563 -8,70375 63650 14,00295 5,29920 000 5,29920 
10106 2004 BROKER COMMISSION 110 00 BROKER 

DERIVATIVES 
10 1.4,r,4 OPF CALL DEC04 114 26,111/2004 PRICE 05468752 21 00 551 88 -1158938 63650 13,36645 1,77707 000 1,TT7 07 
10 15 20L14 BROKER COMMISSION 105 00 BROKER 

DERIVATIVES 

Totals for security 5500 .28,97813 38,046 .27 9,068.14 0.00 9,068.14 

OPF CALL JUL 04 T-NT OPT 109 

6,2204 OPF CALL JUL 04 T-NOTE OPTION 109 PRICE 625 300 67 50 -20250 487 19 1,461 57 1,25907 000 1,25907 
BROKER COMMISSION 1500BROKER 
DERIVATIVES 

Totals for security 3 00 -20250 1,461.57 1,259.07 000 1,259.07 

OPF CALL JUL 04 U S T-BONDS 105 

,~ 22 64 OPF CALL JUL 04 U S T-BONDS 105 PRICE 4375 4 06 442 50 -1 77000 38563 1,54252 -22748 000 -22748 
0b 30 2J04 BROKER COMMISSION 2000BROKER 

DERIVATIVES 

Totals for security 4 00 -1,77000 1,542.52 -227 .49 0.00 -227 .48 
OPF CALL JUN 04 T-NT OPT 116 05-21-200 

4,211 -1, OPF CALL JUN 04 T-NOTE OPT 116 21/05/2004 1 00 2063 -2063 58875 58875 56812 000 56812 
04,22 20j4 PRICE 0 01563 BROKER COMMISSION 500 

BROKER DERIVATIVES 
4123 C,4 OPF CALL JUN 04 T-NOTE OPT 116 21/05/2004 J OL) 2063 -61 89 58875 1,76626 1,70437 000 1,70437 
04'27'20C4 PRICE 0 01563 BROKER COMMISSION 1500 

BROKER DERIVATIVES 
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* Realized Gain/Loss Detail 

Tracie Trade Unit Market Translation Total 

SeWe Date Shares/Par Price Proceeds Cost_ Cost Gain/Loss Gain/Loss Gowbioss 

Fixed Income 

Fixed Income Derb, atv. es - Options 

Purchases 

4~21~,-,4 OPF CALL JUN 04 T-NOTE OPT 116 21/05/2004 40 u1i -2u 63 -82520 58875 23,55009 22,72489 000 22,72489 

05,02,213u4 PRICE 0 01563 BROKER COMMISSION 20000 
BROKER DERIVATIVES 0 

4~3o,,,4 OPF CALL JUN 04 T-NOTE OPT 116 21/05/2004 4 00 -2063 -8252 58875 2.35501 2,27249 000 2,27249 

05104,2004 PRICE 0 01563 BROKER COMMISSION 2000 
BROKER DERIVATIVES 

Totals for security 4800 -99024 28,260 .111 27,2M.87 0.00 27,269.87 

OPF CALL JUN 04 U S T-BONDS 105 

5,17,'(-14 OPF CALL JUN 04 U S T-BONDS 105 PRICE 64063 4 Ou 645 b3 2 58252 25282 1,01126 -1,57126 000 -1,67126 

U5,182004 BROKER COMMISSION 20 00 BROKER 
DERIVATIVES 

Totals for security 400 -2,58252 1,01126 .1,571 .26 0.00 .1,571 .26 

OPF CALL JUN 04 U S T~BONDS 116 05-21-2004 

2,24,04 OPF CALL JUN 04 U S T-BONDS 116 21/05/2004 1100 69250 761750 76556 8,42118 80368 000 80368 

02125,20,04 PRICE 0 6875 BROKER COMMISSION 5500 
BROKER DERIVATIVES 

3,'5,04 OPF CALL JUN 04 U S T-BONDS 116 21/05/2004 400 1 208 13 -4832 52 76556 3,06225 -1,T70 27 000 -1,T70 27 
03,'08,2C,04 PRICE 1 20313 BROKER COMMISSION 2000 

BROKER DERIVATIVES 
3,19, D4 OPF CALL JUN 04 U S T-BONDS 116 21/05/2004 a 00 1 598 7") 12,79000 76556 6,12449 -6,66551 000 -8,66501 
03/22/2004 PRICE 1 59375 BROKER COMMISSION 4000 

BROKER DERIVATIVES 
,24,-j4 OPF CALL JUN 04 U S T-BONDS 116 21105/2004 1 00 1 801 8ii 1 80188 76556 76556 -1,03632 000 -1,03632 
03, 26,2004 PRICE 1 79688 BROKER COMMISSION 500 

BROKER DERIVATIVES 
3,24,,j4 OPF CALL JUN 04 U S T-BONDS 116 21/05/2004 29 00 1 81750 -52,70750 76556 22,20130 -30.50620 000 -W.5m 20 
0j, 2 6, 2 G 1) 4 PRICE 1 8125 BROKER COMMISSION 14500 

BROKER DERIVATIVES 
3,,~G,j4 OPF CALL JUN 04 U 3 T-BONDS 116 21!05/2004 500 -89563 -4,478 15 76556 3,82781 -65034 000 -85034 
04,01,2OC4 PRICE 0 89063 BROKER COMMISSION 2500 

BROKER DERIVATIVES 
131,J4 OPF CALL JUN 04 U S T-BONDS 116 21/05/2004 800 c0l 25 -7,29000 76556 6,12449 -1,16551 000 -1,16551 
04'01,20124 PRICE 0 90625 BROKER COMMISSION 4000 

BROKER DERIVATIVES 
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Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss GauVLO" 

Fixec I 117(-01~7(! 

Fixed Income Derivati-ves - Options 

Purchases 

4, 1 'C4 OPF CALL JUN 04 U S T-BONDS 116 21/05/2004 10 (JO J89 38 -9,89380 76556 7,65562 -2 .23818 000 .2,23818 

64'0212OL4 PRICE 0 98438 BROKER COMMISSION 5000 
BROKER DERIVATIVES 0 

Totals for security 7600 -101,411 35 58,182.70 .43,221111,65 0.00 43,228.65 

OPF CALL MAR 04 T-NT OPT 114 02-20-2004 

2,1204 OPF CALL MAR 04 T-NOTE OPT 114 2010212004 5011 833 13 -4,16565 71375 3,56875 -59690 000 -596 90 

02,12,2004 PRICE 0 82813 BROKER COMMISSION 2500 

BROKER DERIVATIVES 
Z 1 ~ U4 OPF CALL MAR 04 T-NOTE OPT 114 W02/2004 6 GO 676 8B -4,061 28 71375 4.28250 22122 000 22122 

02,12i2O~4 PRICE 0 67188 BROKER COMMISSION 3000 

BROKER DERIVATIVES 

Totals for security 11 Do .8,22693 7,851.25 -375.68 0.00 -375.68 

OPF CALL MAR 04 U S T-BONDS 116 02-20-2004 

1,16,64 OPF CALL MAR 04 U S T-BONDS 116 20/02/2004 7 00 583 13 4,081 91 89227 6,24591 2,16400 000 2,16400 

01,2 20,20,04 PRICE 0 57813 BROKER COMN41SSION 3500 

BROKER DERIVATIVES 
1,30 04 OPF CALL MAR 04 U S T-BONDS 116 20/02/2004 21 00 9875 -2073 75 89227 18,73772 16,66397 000 46 .66397 
02'02,23D4 - PRICE 0 09375 BROKER COMMISSION 10500 

BROKER DERIVATIVES 

Totals for security 28 00 -6,15566 24,983 .93 18 .827.97 0.00 

OPF CALL MAR 05 T-NT OPT 114 02-18-2005 

11110 04 OPF CALL MAR 05 114 18/02/2005 PRICE 0453125 800 -458 13 -366500 937 11 7,49686 3,83186 000 3,83186 
11,12,2004 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 

OPF CALL MAR 05 114 18/02/2005 PRICE 053125 1000 5,j6 25 -5,36250 93711 9,371 08 4,00858 000 4,00858 

BROKER COMMISSION 50 00 BROKER 

DERIVATIVES 

12,6'04 OPF CALL MAR 05 114 18/02/2005 PRICE 028125 4 OA 28625 -1,14500 89346 3,57383 2,42883 000 2,42883 
12 07,2004 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 

12,7'(34 OPF CALL MAR 05 114 18/02J2005 PRICE 028125 1400 -28625 -4,00750 89346 12,50840 8,50090 000 8,50090 
1 2'08 21304 BROKER COMMISSION 70 00 BROKER 

DERIVATIVES 
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Trade, Trade Unit Market Translation Total 
Settie Datc Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GauVLoss 

FlA Cd IIICOItIC 

Fixed Income Derivatives - Options 

Purchases 

12,9,J4 OPF CALL MAR 05 114 18/02/2005 PRICE 040625 7 0 j -41125 -2878 75 89346 6,25420 3.37545 000 3,37545 

12 1 ~ 2004 BROKER COMMISSION 35 00 BROKER 
DERIVATIVES 0 

Totals for security 4300 -17,05875 39,20437 22,145.62 0.00 22,145 .62 

OPF CALL MAR 05 LI S T-BONQ~ 114 02-18-2005 

11,23 04 OPF CALL MAR 05 U S T-BONDS 114 18/02/2005 400 1 ~)83 13 4,33250 77625 3,10500 -1,22750 000 -1,22750 

11/26/2004 ' PRICE 1 078125 BROKER COMMISSION 2000 
BROKER DERIVATIVES 

Totals for security 400 -4,33250 3,105.00 .1,227.50 0.00 .1,227 .50 

OPF CALL MAY 04 T-NT OPT 115 04-23-7004 

3,29 LA OPF CALL MAY 04 T-NT OPT 115 23/04,'2004 PRICE 11, ou r,64 38 -1037256 53407 6,40878 -3,96378 000 .3,96378 
0330,L&04 085938BROKF-R COMMISSION 6000BROKER 

DERIVATIVES 

Totals for security 1200 -10,37256 6,408.78 -3,963.78 0.00 .3,963 .78 

OPF CALL OCT 04 T-NT OPT 113 09-24-2004 

~00,04 OPF CALL OCT 04 113 24 ;0912004 PRICE 020313 1~ 00 208 11 -1,873 17 60171 5,41537 3,64220 000 3M2 20 
09'1312OC4 BROKER COMMISSION 45 00 BROKER 

DERIVATIVES 
9,10,04 OPF CALL OCT 04 113 24/09/2004 PRICE 026563 t, 00 27063 -1,62378 601 71 3,61025 1,91% 47 000 1,%640 
09,13,2004 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 
9'16,04 OPF CALL OCT 04 113 24109/2004 PRICE 04375 22 D) 44250 -973500 601 71 13,23759 3,50259 000 3,50259 
j9'17 2C'j4 BROKER COMMISSION 110 00 BROKER 

DERIVATIVES 

Totals for security 37 00 -13,231 95 22,263.21 9,031.26 111 .80 9,031.26 

OPF CALL SEP 04 1 YR MIDCURVE 9650 

6,9 04 OPF CALL SEP 04 1 YR MIDGURVE 9650 PRICE 3625 1200 -,6750 -4,41000 55750 6,69D 00 2,28000 000 2,28000 

BROKER COMMISSION 60 00 BROKER 
DERIVATIVES 

Totals for security 1200 4,41000 6,690.00 2,260-00 0.00 2,250.00 

OPF CALL SEP 04 T-NT OPT 112 

Northern Trust 
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ACCOull nbW CWF86 

CWFDN - WAM CORE PLUS 

CWFOG 

Page W of "5 Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost Gainfl-oss Gain/Loss GakWLoss 

Fixed Income 

Fixed Income Derhatives - Options 

Purchases 
814,04 OPF CALL SEP 04 T-NOTE OPTION 112 PRICE 045313 700 458 11, -3,20691 71873 5,031 12 1 .82421 000 1,82421 

BROKER COMMISSION 35 00 BROKER 
DERIVATIVES 

8 6 ~j4 OPF CALL SEP 04 T-NOTE OPTION 112 PRICE 1 01563 6(w 1 02063 8,16504 71873 5,74985 -2,41519 000 -2,41519 

68,i-9 2004 BROKER COMMISSION 40 00 BROKER 
DERIVATIVES 

6,9/04 OPF CALL SEP 04 T-NOTE OPTION 112 PRICE 09375 1900 942 50 -17907 50 71873 13,65588 -4,25162 000 -4,25162 
08'10 2004 BROKER COMMISSION 9500BROKER 

DERIVATIVES 
8,1 1,L4 OPF CALL SEP 04 T-NOTE OPTION 112 PRICE 057813 700 583 13 -4,08191 71873 5,03112 94921 000 94921 
oBI12 2L04 BROKER COMMISSION 35 00 BROKER 

DERIVATIVES 

Totals for security 13400 -68,51402 105,61155 37,097.53 0.00 37,097.53 

OPF CALL SEP 04 T-NT OPT 113 

4,27 04 OPF CALL SEP 04 T-NOTE OPTION 113 PRICE 0 71875 6 00 723 75 A,342 50 89084 5,34502 1,00252 000 1,00252 
04/28 2034 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 
5~25/04 OPF CALL SEP 04 T-NOTE OPTION 113 PRICE 023438 700 -23938 -1,67566 75840 5,30878 3,63312 000 3.63312 
05iH 2004 BROKER COMMISSION 35 00 BROKER 

DERIVATIVES 
8,9, 04 OPF CALL SEP 04 T-NOTE OPTION 113 PRICE 040625 200 41125 -82250 63563 1,27126 44876 000 4480 
08,10 2004 BROKER COMMISSION 10 00 BROKER 

DERIVATIVES 

Totals for security 15 00 -6,84066 11,925.06 5,0"m 0.00 5,884AO 

OPF CALL SEP 04T-NT OPT 11408-27-2004 

8,b,j4 OPF CALL SEP 04 OPT 114 27/08,'2004 PRICE 020313 900 -'08 13 -1,873 17 1,06940 9.62456 7,75139 000 7,75139 
u8 C-9 A),,4 BROKER COMMISSION 45 00 BROKER 

DERIVATIVES 
8,6,04 OPF CALL SEP 04 OPT 114 27/08/2004 PRICE 020313 500 -208 13 -1,04065 1 06940 5,34698 4,30633 000 4,30633 
08,'09,2304 BROKER COMMISSION 2500BROKER 

DERIVATIVES 
8 6.04 OPF CALL SEP 04 OPT 114 27/08/2004 PRICE 020313 7 00 208 13 -1,45691 1 06940 7,485 77 6,02886 000 6,02886 
08,09,2,104 BROKER COMMISSION 35 00 BROKER 

DERIVATIVES 

Northern Trust *Generated by Northem Thist frorn penodic data on 28 Feb 05 C0661 
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Page 144 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translabon Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss-- GawLoss 

Fixed Income 

Fixed Income Derhatives - Options 

Purchases 

8/6,04 OPF CALL SEP 04 OPT 114 27108/2004 PRICE 0 1875 2 C, 0 19250 -38500 1,06940 2,13879 1,75379 000 1,15379 
08 0~)'2L,04 BROKER COMMISSION 10 00 BROKER 

DERIVATIVES 0 
6,604 OPF CALL SEP 04 OPT 114 27/0812004 PRICE 026563 500 27063 -1,353 15 1,06940 5.34698 3,99383 000 3,99383 
ID8 09 -'t,04 BROKER COMMISSION 25 00 BROKER 

DERIVATIVES 

Totals for security 28 00 -6,10888 29,943.08 23,8U.20 0.00 23,8N.20 

OPF CALL SEP 04 U S T-BONDS 104 

tD 22, 04 OPF CALL SEP 04 U S T-BONDS 104 PRICE 240625 3 00 2 41125 -7,23375 1,76063 5,28189 -1,95186 000 -1,95186 
06, 2-2CA BROKER COMMISSION 1500BROKER 

DERIVATIVES 
6'25,A OPF CALL SEP 04 U S T-BONDS 104 PRICE 289063 1 Liu 2 ~R95 63 -2 89563 1 76063 1,76063 -1,13500 000 -1,13500 
,j 6 2 -'04 BROKER COMMISSION 500BROKER 

DERIVATIVES 

Totals for security 400 -10,12938 7,047-52 .3,11M.86 0.00 -3,036.36 

OPIF CALL SEP 04 U S T-130NDS 109 08-27-2004 

7/28,04 OPF CALL SEP 04 T-BONDS 109 27i0812004 PRICE 400 411 25 -1,64500 77625 3,10500 1,46000 000 1,46000 
07!29,2004 0 40625 BROKER COMMISSION 2000BROKER 

DERIVATIVES 

Totals for security 400 .1,645,00 3,105.00 1,460.00 0.00 1,460.00 

OPIF CALL SEP 04 U S T-BONDS 112 
8,10104 OPF CALL SEP 04 U S T-BONDS 112 PRICE 032813 17 00 -333 13 566321 80503 13,68558 8,02237 000 8,02237 
281 1'2L 04 BROKER COMMISSION 85 00 BROKER 

DERIVATIVES 
6 19 04 OPF CALL SEP 04 U S T-BONDS 112 PRICE 0 17188 800 176 88 -141504 80503 6,44027 5,02523 000 5,02523 
08,26,2('04 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 

Totals for security 2500 .7,07825 20,12&95 13,047.80 0.00 13,047 .60 

OPF CALL SEP 04 U S T-BONDS 116 

4.27,'04 OPF CALL SEP 04 U S T-BONDS 116 PRICE 023438 600 2,19 38 -1,43626 47938 2,87628 1,44000 000 1,44000 
04,28,'Z,~04 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 

Northern Trust *Generated by Northeir Thirst from penodic data on 28 Feb 05 C0661 
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Accow ab*rCWFN Realizi- GIL Detail 
CWFIDN - WAM CORE PLUS 

01 Jan 04 - 31 Dec 04 CVWF06 

Realized Gain/Loss Detail Page 145 of 445 

Trade Trade Unit Market Translabon Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss GaintLoss Gergi-oss 

Fived Income 
Fixed Income DeriN atiN es - Options 

Purchases 

Totals for security 6 00 .1,43628 2,876.28 1,440 .00 0.00 1 .440.00 

OPIF CALL SEP 04 T-NT OPT 111 
4,29 04 OPF CALL SEP 04 T-NOTE OPT I 11 PRICE 1343 75 000 1 ~48 75 -8,092 50 1,422 08 8,53250 44000 000 44000 
-5 6) 604 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 
5,25 04 OPF CALL SEP 04 T-NOTE OPT 111 PRICE 05625 11 60 567 50 -6,242 50 49981 5,49790 -74460 000 -74460 
05 26 2 '134 BROKER COMMISSION 55 00 BROKER 

DERIVATIVES 
5,'28 04 OPF CALL SEP 04 T-NOTE OPT 111 PRICE 076563 2W 17063 1 541 26 49981 99962 -54164 000 -54164 
36,~~l 2~,04 BROKER COMMISSION 1000BROKER 

DERIVATIVES 

Totals for security 1900 -15.87626 15,030.02 4W6 .24 0.00 444 .24 

OPF CALL SEPT 04 T-NT OPT 115 08-27-2004 
3 5,04 OPF CALL SEPT 04 T-NT OPT 115 27,108/2004 PRICE 1900 1 P45 63 -31,26697 1 102 14 20 .94071 -10,32626 000 -10,32626 
03,08 2004 - 1 64063 BROKER COMMISSION 9500BROKER 

DERIVATIVES 

Totals for security 1900 -31,26697 20,940.71 .10,32C26 0.00 40,326 .26 

OPF MAR 05 U S T-BONDS 109 02-18-2005 
12/30,04 OPF MAR 05 U S T-BONDS 109 18/02/2005 PRICE 4 00 -63000 -2,52000 96375 3,85500 1,33500 000 1,33500 
12)3'.,2004 0 625 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 

Totals for security 400 -2,52000 3.855.00 1,335.00 0.00 1,335.00 
OPF MAR 05 U S T-BONDS 112 02-18-2005 
12,6,04 OPF MAR 05 U S T-BONDS 112 18/02/2005 PRICE 800 1 44250 11,54000 1,06531 8,52250 -3,01750 000 -3,01750 
12 07,2J,~4 1437 5 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 

Totals for security 800 -11,64000 8,522 .50 -3,017.50 0.00 -3,017.50 
OPIF PUT DE 04 T-NT OPT 112 11-26-2004 
10~21,04 OPF PUT DE 04 T-NT 112 26/11)2004 PRICE 025 1300 25500 -3,31500 634 95 8,25432 4,93932 000 4,93932 
10,2620A BROKER COMMISSION 65 00 BROKER 

DERIVATIVES 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 



Accour abw 0W06 

CWFDN - WVAU COME PLUS 

CWFOG 

Page W of 445 
* Realized Gain/Loss Detail 

Trade Trade Unit Market Translation Total 
Settle Date Shares,Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gawi/Low 

FiYed Income 

Fixed Income Deriv atiN es - Options 
Purchases 

10, 22 ~34 OPF PUT DE 04 T-NT 112 26/11/2004 PRICE 025 8 C0 Z55 00 -2,04000 63495 5,07958 3,03958 000 3,03958 
10,26 2,j,4 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 0 
10127,L)4 OPF PUT DE 04 T-NT 112 26/11/2004 PRICE 0265625 2 00 27 0 6 3 -541 25 63495 1,26990 72865 000 72865 

BROKER COMMISSION 1000BROKER 
DERIVATIVES 

Totals for security 2300 -5,89625 14.603.80 8,707.55 0.00 8,707.55 

OPF PUT DEC 04 T-NT OPT 106 11-26-2004 

5 ou 3931 25 73809 3,69045 -24080 DOD -24080 7 29Q4 OPF PUT DEC 04 OPT 106 26/1 V2004 PRICE 078125 
u8,02 211'14 BROKER COMMISSION 2500BROKER 

DERIVATIVES 

OPF PUT DEC 04 OPT 106 2611112004 PRICE 070313 5 00 7,38 13 -3,54065 73809 3,69045 14980 000 14980 
08 C,2,,OC,4 BROKER COMMISSION 25 00 BROKER 

DERIVATIVES 

Totals for security 1000 -7,471 90 7,38090 41 .00 0.00 -91.00 

OPF PUT JN G4 U S T-130NOS 106 05-21-200 

2,27,04 OPF PUT JN 04 U S T-BONDS 106 2110512004 PRICE 300 5107 50 1 70250 83875 2,51625 81375 000 81375 
03,02,2004 0 5625 BROKER COMMISSION 1500BROKER 

DERIVATIVES 
Is 3 204 OPF PUT JN 04 U S T-BONDS 106 21/05/2004 PRICE 600 5,18 75 -3,59250 83875 5,03250 1,44000 000 1,44000 

03,042004 0 59375 BROKER COMMISSION 30 00 BROKER 
DERIVATIVES 

Totals for security 900 -5 .29500 7,54111 .75 2,29.75 0.00 2,253J5 

OPF PUT JUN 04 5YR T-NT 1120 05-21-2004 

9 00 060 000 10 04 OPF: PUT JUN 04 5YR T-NT 1120 21/05/2004 BROKER 45854 4,12689 4,12689 000 4,12689 
05 10 -I-A DERIVATIVES 
5,17 P4 OPF PUT JUN 04 5YR T-NT 1120 2110512004 BROKER 3~~ (IQ 0 cc, 000 45854 16,04902 16,04902 000 16,04902 
05,17 2;J64 DERIVATIVES 

Totals for security 4400 000 20,176.91 20,1176.91 0.00 29,175 .91 

OPF PUT JUN 04 T-NT OPT 109 05-21-2004 

Northern Trust *Generated by Northem Thust from periodic data on 28 Feb 05 C0661 
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Page 1147 of "5 + Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settlu Date Shaces'Par Price Proceeds Cost cost Gain/Lose Gainil-oss GauvLoss 

Fixed hic vine 

Fixed Income DerivatiNes - Options 

Purchases 
1 28,,j4 OPF PUT JUN 04 T-NT OPT 109 2110512004 PRICE 60--1 83313 -4,99878 1,G41 88 6,25126 1,25248 000 1,25248 

02,02 20CA ' 0 82813 BROKER COMMISSION 30 00 BROKER 
DERIVATIVES 0 

2,2 04 OPF PUT JUN 04 T-NT OPT 109 2110512004 PRICE 10 q 0, 1 005 00 904500 104188 937689 33189 000 33189 

02,032004 BROKER COMMISSION 45 00 BROKER 
DERIVATIVES 

Totals for security 1500 -14,04378 15,628.15 1,584.37 0.00 1.584 .37 

OPF PUT JUN 04 U S T-BONDS 104 05-21-2004 

3 2Z134 OPF PUT JUN 04 U S T-BONDS 104 21/0512004 PRICE 1 00 133 13 -133 13 1,138 &4 1,13884 1.00571 000 1,00571 
03,23,2004 0 07813 BROKER COMMISSION 55 00 BROKER 

DERIVATIVES 
22-4 OPF PUT JUN 04 U S T-BONDS 104 2110512004 PRICE 10 00 78 13 -78130 1,13894 11,3813 37 10,60707 000 10,6CY7 07 

03'25 2604 0 07813 NET BROKER DERIVATIVES 
5,7 0; OPF PUT JUN 04 U S T-BONDS 104 21/05/2004 PRICE 29 00 755 0() 21,89500 1,13884 33,02628 11,13128 000 11,13128 
0511,2004 0 75 BROKER COMMISSION 145 00 BROKER 

DERIVATIVES 
1 6 U0 69250 -4 15500 1,13884 6,83302 2,67802 000 2,M 02 , 10 o4 OPF PUT JUN 04 U S T-BONDS 104 21JO512004 PRICE 
051 1'2004 0 6875 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 
5,20,04 OPF PUT JUN 04 U S T-BONDS 104 21/05/2004 PRICE t, 00 5188 -31128 1 13884 6.83302 6,62174 000 6,521 
0524,2004 0 04686 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 

Totals for security 5200 -27,27571 69,219.53 31,943.82 0.00 31,943 .11112 

OPF PUT JUN 04 U S T-BONDS ̀108 0 5-2 1 -204 
416 04 OPF PUT JUN 04 U S T-BONDS 108 21105/2004 PRICE 2 Ou 1 31-15 63 -2,791 26 1,02679 2.05358 -737 5B 0 OD -73768 
04'19 2004 1 39063 BROKER COMMISSION 1000BROKER 

DERIVATIVES 
4 21 .-4 OPF PUT JUN u4 U S T-BONDS 108 21/05/2004 PRICE 800 1 75500 -14,04000 1,02679 8,21433 -5,82567 000 -5,82567 
04122 2-jj4 1 75 BROKER COMMISSION 4000BROKER 

DERIVATIVES 
4 z1 (,4 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 PRICE 1 Li 00 1 7~9 38 17,39380 1,02679 10,26791 -7,12589 000 -7,12589 
u4,22 2C,,-4 1 73438 BROKER COMMISSION 5000BROKER 

DERIVATIVES 

*Generated by Northem Thist from periodic data on 28 Feb 05 C0661 Northern Trust 
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Accoui, nb*rCWFOG 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 148 of 445 
* Realized Gain/Loss Detail 

Trade Trade Unit Market Translabon Total 
Settle Date Shares~par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWLoss 

Fixed Inconic 

Fixed Income Deri% ath es - Options 

Purchases 
4,30,04 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 PRICE 5 00 1 723 75 -8618 75 1,026 79 5,13395 -3,48480 000 -3,46480 

05 (,,4 2Lj,j4 1 71875 BROKER COMMISSION 2500BROKER 
DERIVATIVES 0 

Totals for security 25 00 -42,94381 25.M.T7 -17,174.04 0.00 47,174.04 

OPF PUT JUN 04 U S T-BOND$ 112 05-21-2004 

4 30,04 OPF PUT JUN 04 U S T-BONDS 112 21/05/2004 PRICE 1500 9 -it 7 50 -7976250 98563 14,78441 -64,97809 000 -64,97809 

05~042(jC4 5 3125 BROKER COMMISSION 75 00 BROKER 
DERIVATIVES 

Totals for security 1500 -79,76250 14,784.41 4K97&09 0.00 -64,978.09 

OPF PUT OCT 04 T-NT OPT 111 09-24-2004 

9,304 OPF PUT OCT 04 111 24/09J2004 PRICE 051563 17 00 ~20 63 -8,85071 37000 6,29006 ~2,560 65 000 -2,5W 65 

09,07/2004 ' BROKER COMMISSION 8500BROKER 
DERIVATIVES 

9/7,04 OPF PUT OCT 04 111 2410912004 PRICE 039063 900 39563 -3,56067 37000 3,33003 -23064- 000 -23064 
09,082004 13ROKER COMMISSION 45 00 BROKER 

[DERIVATIVES 

Totals for security 2600 -12,41138 91620.09 -2,791 .29 0.00 -2,791 .29 

OPF PUT SEP 04 1 YR MIDCURVE 9625 

7/16,04 OPF PUT SEP 04 1 YR MIDGURVE 9625 PRICE 0085 6 0 Cj 217 50 -1,30500 53250 3,19500 1,8w 00 000 1,890 
07~26,?004 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 

Totals for security 600 -1,30500 3.19&00 1,890.00 0.00 1,890.00 

OPF PUT SEP 04 T.NT OPT 107 08-27-2004 

7 22 u4 OPF PUT SEP 04 T-NT OPT 107 27/0812004 PRICE 9 OU 83 13 -748 17 67209 6,04878 5.30061 000 5,30061 
07,26 201-4 0 07813 BROKER COMMISSION 4500BROKER 

DERIVATIVES 
7,23,U4 OPF PUT SEP 04 T-NT OPT 107 27/08/2004 PRICE 83 -83 13 67209 67209 58896 000 58896 
J7,26 ZuC)4 0 07813 BROKER COMMISSION 500BROKER 

DERIVATIVES 
7/21C4 OPF PUT SEP 04 T-NT OPT 107 27,08,2DO4 PRICE 2 00 33 13 -16626 67209 1,34417 1,1T7 91 000 1,17791 
)7126'2U34 0 07813 BROKER COMMISSION 1000BROKER 

DERIVATIVES 

Northern Trust 
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Accoui nbortWFW 

CWFON - WAM CORE PLUS 

CWF86 

Page 149 of 445 * Realized Gairi/Loss Detail 
Trade' Trade Unit Market Translation Towl 

Settle Date -Shares/-Par Price Proceeds Cost cost Gain/Loss Gain/Loss GoWLoss 

FixedIncoine 
Fixed Income Derhatives - Options 

Purchases 

7 3u,04 OPF PUT SEP 04 T-NT OPT 107 27i0812004 PRICE 13 00 83 13 1,08069 171 69 2.231 92 1.15123 000 1.15123 

D&G2,20A 0 07813 BROKER COMMISSION 6500BROKER 

DERIVATIVES 
a 

Totals for security 2500 -2,07825 10,296.96 8,216.71 0.00 8,218.71 

OPF PUT SEP 04 U S T-BONDS 103 

6,30/04 OPF PUT SEP 04 U S T-BONDS 103 PRICE 054688 4 00 -551 88 -220752 99500 3,98000 1,77248 000 1,77248 

07~06 2~04 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 

Totals for security 400 -2,20752 3,988.00 1,772AS 0.00 1,772.46 

OPF PUT SEP 04 U S T-BONDS 106 

7/22,04 OPF PUT SEP 04 U S T-BONDS 106 PRICE 04375 2 00 442 50 -88500 47764 95528 7028 000 7028 

U7,26 20,"4 ' BROKER COMMISSION 1000BROKER 

DERIVATIVES 

7~23,,A OPF PUT SEP 04 U S T-BONDS 106 PRICE 039063 4 00 195 63 -1,58252 47764 1,91057 32805 000 32805 

07,26 2004 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 

7,30,04 OPF PUT SEP 04 U S T-BONDS 106 PRICE 039063 1 00 -39563 -39563 47822 47822 8259 000 8259 
0802 2004 BROKER COMMISSION 500BROKER 

DERIVATIVES 

8,3~04 OPF PUT SEP 04 U S T-BONDS 106 PRICE 026563 3 00 '7() 63 -81189 47822 1,43466 622 77 000 6= 
08 04 2004 BROKER COMMISSION 1500BROKER 

DERIVATIVES 

8,15,04 OPF PUT SEP 04 U S T-BONDS 106 PRICE 004688 4 ou 5188 -20752 47822 1,91288 1,70536 000 1,70536 
08/09 2~,L)4 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 

Totals for security 14 00 -3 .88256 6,691.61 2,809.05 0.00 2,80.05 

OPF U S T-BID PUT OPT JUN 04 103 21-5-04 05-21-2004 

1 27 04 OPF U S T-BD PUT OPT JUN 04 103 21-5-04 PRICE 500 -864 38 -4 321 90 2,21375 11,06875 6.746.85 000 6,74685 
01,28'2004 0 85938 BROKER COMMISSION 2500BROKER 

DERIVATIVES 

I 28,r4 OPF U S T-BD PUT OPT JUN 04 103 21-5-04 PRICE 500 880 00 -4,40000 2,21375 11,06875 6,66875 0.00 6.66875 
02102,2004 0 875 BROKER COMMISSION 2500BROKER 

DERIVATIVES 

Northern Trust *Generated by Northem Trust ftvm periodic data on 28 Feb 05 C0661 

Realia- GIL Detail 
01 Jan 04 - 31 Dec 04 



Realizt- GIL Detail Accout mbWCVVFOG 

01 Jan 04 - 31 Dec 04 
CWFDN - WAIA CORE PLUS 

CWWF06 

Realized Gain/Loss Detal I 
Page ISO of 445 

Trade' Trade Unit Market Translation Total 
Settle Date Shares,,Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain.IfLoss 

Fixed Income 

Fixed Income Deriv atiN, es - Options 

Purchases 

Totals for security 1000 -8,72190 22,13750 13,415 .60 0 .00 13,41S .60 

OPF US T-BD CALL OPT MAR 04 115 02-20-2OQ4 
Qil&C3 OPF US T-BD CALL OPT MAR 04 115 PRICE 060938 7 00 614 33 4,30066 87868 6,15073 1,85007 000 I .SrAG 07 
02,1(, 2)U4 BROKER COMMISSION 35 00 BROKER 

DERIVATIVES 
1 6 04 OPF US T-BD CALL OPT MAR 04 115 PRIC E 029688 12 00 311188 -3,62256 86282 10,35378 6,73122 000 6 .73122 
0 1 '09 2L1L14 BROKER COMMISSION 60 00 BROKER 

DERIVATIVES 
1,15 ~4 OPF US T-BD CALL OPT MAR 04 115 PRICE 028125 1 06 2b6 25 -28625 86281 86281 57656 000 57656 

BROKER COMMISSION 500BROKER 
DERIVATIVES 

1,9 A OPF US T-BD CALL OPT MAR 04 115 PRICE 057813 17 00 583 13 -991321 86281 14,66785 4,75464 000 4,75464 
01,12,2C-A BROKER COMMISSION 8500BROKER 

DERIVATIVES 
1 9J04 OPF US T-BD CALL OPT MAR 04 115 PRICE 059375 11 Do 5q8 75 -6,58625 86281 9,49096 2,90471 000 2 .90471 
01,12 2004 BROKER COMMISSION 55 00 BROKER 

DERIVATIVES 
1,9,04 OPF US T-BD CALL OPT MAR 04 115 PRICE 053125 600 536 25 -3,21750 86282 5,17689 1,95939 000 1,95939 
Cl/12'2004 BROKER COMMISSION 30 00 BROKER 

I 12,D4 
DERIVATIVES 
OPF US T-BD CALL OPT MAR 04 115 PRICE 079688 29 I~C, 'JOI 88 -23,254 52 86282 25,02164 1,76712 000 1,76712 

01114,2004 BROKER COMMISSION 145 00 BROKER 
DERIVATIVES 

1 13 OPF US T-BD CALL OPT MAR 04 115 PRICE 060938 6 14 3B -614 38 86281 86281 24843 000 24843 
31 1121,04 BROKER COMMISSION 500BROKER 

DERIVATIVES 
1 14 u4 OPF US T-BD CALL OPT MAR 04 115 PRICE 079688 ~C, R(-l 88 -80188 86282 86282 6094 000 6094 
L, 15 2D,A BROKER COMMISSION 500BROKER 

DERIVATIVES 
1 15 -A OPF US T-BD CALL OPT MAR 04 115 PRICE 085938 1 00 664 33 -864 38 86281 86281 -157 000 -157 
01 16 2UU4 BROKER COMMISSION 500BROKER 

DERIVATIVES 
1 1504 OPF US T-BD CALL OPT MAR 04 115 PRICE 085938 664 38 -86438 86281 86281 -157 000 -157 
01 1~ BROKER commissioN 500BROKER 

DERIVATIVES 

Northiern Trust *Generated by Northern Trust from Periodic data on 28 Feb 05 C0661 



Accour. iibwCWFG6 

CWFDN - WAU CORE PLUS 

CWFO6 

Page 151 of 445 
* Realized Gain/Loss Detail 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gahq-oss 

Fixed Income 

Fixed Income Deri,,atives - Options 

Purchases 

1,28,U4 OPF US T-BD CALL OPT MAR 04 115 PRICE 064063 1 U0 64563 -64563 86282 86282 21719 000 21719 

02/02'2004 BROKER COMMISSION 500BROKER 
DERIVATIVES 

2 11 04 OPF US T-BD CALL OPT MAR 04 115 PRICE 0 1875 Soo 1 ,~2 50 -96250 401 25 2,00625 1 .04375 000 1,04375 

02,11 2, 04 BROKER COMMISSION 2500BROKER 
DERIVATIVES 

2,1 1,04 OPF US T-BD CALL OPT MAR 04 115 PRICE 023438 600 2 ~9 38 -1 43628 40125 2,40750 97122 000 97122 

0211/2004 BROKER COMMISSION 30 00 BROKER 
DERIVATIVES 

Totais for security 9900 -57,37038 80,452.48 23,08Z10 0.00 23,01112.110 

OPF US 7-51) CALL OPT MAR 04 20102104 11202-20-2004 

1 12,A OPF US T-BD CALL OTP MAR 04 20,02104 112 PRICE 29 00 1458 13 -42,28577 1,19706 34,71476 -7,57101 000 -7,57101 

31, /13 2LK4 1 45313 BROKER COMMISSION 145 00 BROKER 
DERIVATIVES 

112 04 OPF US T-BD CALL OTP MAR 04 20102104 112 PRICE 2900 141,8 13 -4228577 1,19706 34,71476 -7,57101 000 -7.57101 

01114,2004 1 4.5313 BROKER COMMISSION 145 00 BROKER 
DERIVATIVES 

1, 21104 OPF US T-BD CALL OTP MAR 04 201!02104 112 PRICE 60, -1 h14 38 -968628 1 19706 7,18236 -2,50392 000 -2,50392 
0 1 122 2004 1 60938 BROKER COMMISSION 3000BROKER 

DERIVATIVES 0 
121,j4 OPF US T-BD CALL OTP MAR 04 20102104 112 PRICE 6 00 1 19313 -9,49878 1,19706 7,18236 -2,31642 000 -2,31642 
ul 22 2004 1 57813 BROKER COMMISSION 3000BROKER 

DERIVATIVES 
1~21 u4 OPF US T-BD CALL OTP MAR 04 20,02104 112 PRICE 600 1 ~~,8 75 -959250 1,19706 7,18237 -2,41013 000 -Z410 13 
C-1,22 -' - -,t,4 1 59375 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 
1 22,--4 OPF US T-BD CALL OTP MAR 04 20/02/04 112 PRICE 180', 1 ,3~) 00 -2934000 1 19706 21,54709 -7,79291 000 -7,79291 
01'2','2,j04 1 625 BROKER COMMISSION 90 00 BROKER 

DERIVATIVES 

OPF US T-BD CALL OTP MAR 04 2W02/04 112 PRICE 6 U0 1 645 63 -9873 78 1 19706 7,18237 -2,69141 000 -2,69141 C) 
1,23 -",',j4 1 64063 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 
04 OPF US T-BD GALL OTP MAR 04 20/02/04 112 PRICE 15 00 973 75 -14 60625 92942 13,94125 -66500 000 -66500 

02,10,2004 0 96875 BROKER COMMISSION 7500BROKER 
DERIVATIVES 

Northern Trust *Generated by Northem Trust frorn penodic data on 28 Feb 05 C0661 

Realizu . G11L Detail 
01 Jan 04 - 311 Dec 04 



Totals for security 11500 -167,16913 133,647 .32 .33,521.81 0.00 .23.521 .81 

OPF US T-BD PUT OPT MAR 04 105 20/02/04 02-20-200 w 

1 27),4 OPF US T-BD PUT OPT MAR 04 105 20/02/04 PRICE 600 q8 75 -59250 974 10 5,W 60 5,25210 000 5,25210 
011282004 0 09375 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 

1,27,04 OPF US T-BD PUT OPT MAR 04 105 20/02,04 PRICE 600 11438 -68628 974 10 5,84460 5,15832 000 5,15832 

01,2B 2004 0 10938 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 

V28,04 OPF US T-BD PUT OPT MAR 04 105 20/02/04 PRICE 700 83 13 -58191 974 10 6.81871 6,23680 000 6,23680 
02'02 20u4 0 07813 BROKER COMMISSION 35 00 BROKER 

DERIVATIVES 

Totals for security 1900 .1,86069 18,507.91 16 .64722 0.00 16,64T.22 

OPT CALL DEC 03 F-URO DOLLARS 9800 12-154002 

9 1903 REVERSAL OPT CALL DEC 03 EURO DOLLARS 9800 3B CIO D 00 000 621 63 -23,621 96 -23,62196 000 -23,62196 
09,19 2GO3 12-15-2003 
9,1903 OPT CALL DEC 03 EURO DOLLARS 9800 15112/2003 'iB 00 0 Ou 000 621 83 23,62951 23,62951 000 23,62951 
09 19 2C-O' BROKER DERIVATIVES 
9 1 ~i 03 REVERSAL OPT CALL DEC 03 EURO DOLLARS 9800 23 00 000 000 621 63 -14,29750 -14 .29750 000 -14,297 

501, 
09,19'200 12-15-2003 

q 19 03 OPT CALL DEC 03 EURO DOLLARS 9800 15/12/2003 23 00 ()00 000 621 83 14,30207 14,30207 000 14.30207 
O~1/19 200-3 BROKER DERIVATIVES 
9, 19 -13 REVERSAL OPT CALL DEC 03 EURO DOLLARS 9800 1500 G 00 000 621 63 -9,32445 -9,32445 000 -9,32445 
79,19,21JO3 12-15-2003 

~' I Y 03 OPT CALL DEC 03 EURODOLLARS 9800 15/12/2003 1500 li 00 000 621 83 9,32744 9,32744 000 9,32744 
69 11, 2C11 BROKER DERIVATIVES 

REVERSAL OPT CALL DEC 03 EURO DOLLARS 9800 3900 -2 IL500 82,09500 1,49644 -58,36109 23,73391 000 23.73391 
12-15-2003 

9 29 IJ3 OPT CALL DEC 03 EURO DOLLARS 9800 15/12/2003 3900 -2 lu5 00 -82,09500 187682 73,19598 -8,89902 000 -8,89902 
O9"3~- 2cc-j PRICE 0 84 BROKER COMMISSION 19500 

BROKER DERIVATIVES 

Totals for security 000 000 14,850 .00 14,850.00 0.00 14".00 

OPT PUT DEC 04 T-NT OPT Ill 11-26-200 

Northern Trust *Generated by Northem Trust hurn penodic data on 28 Feb 05 C0661 

Realizi- GIL Detail Accouil nbeii 

CWFDN - WAM CORE PLUS 
01 Jan 04 - 31 Dec 04 

CWF06 

Realized Gain/Loss Detail Page 152 of 445 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Pride Proceeds Cost Cost Gain/Loss Gain/Loss GsuVLom 

Fixed Income 
Fixed Income Derivatives - Options 

Purchases 



Accow nbwcWF06 

CWFON - WAM CORE PLUS 

CWVF06 

Page 153 of 445 
* Realized Gain/Loss Detail 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss GwVLoss 

Fixed hicome 

Fixed Income Deri% atives - Options 

Purchases 

10/21,L)4 OPT PUT DEC 04 111 261 1 1/2004 PRICE 0 10938 1 00 -114 38 -114 38 55750 SP 50 44312 000 44312 

10/26 2c)(A BROKER COMMISSION 500BROKER 
DERIVATIVES 

Totals for security 1 00 -11438 557.50 443.12 0.00 443.12 

US 10Y T-NT 112 PUT OPTN 05-21-2004 

Tl 7,04 US 10Y T-NT 112 PUT OPTN 21/05/2004 PRICE 600 27063 -1,62378 93204 5,59226 3,96848 000 3,9W 48 

0118 20C4 0 26563 BROKER COMMISSION 3000BROKER 
DERIVATIVES 

4,16,04 US 10Y T-NT 112 PUT OPTN 21/05/2004 PRICE 2 00 1 30188 -2,603 76 87358 1,74716 -85660 000 4366 60 

041192004 1 29688 BROKER COMMISSION 1000BROKER 
DERIVATIVES 

4,21,04 US 10Y T-NT 112 PUT OPTN 21/05/2004 PRICE 11 FIC I b6l 25 18273 75 87358 9,60938 -8,66437 000 -8,66437 

04,22,2004 1 65625 BROKER COMMISSION 55 00 BROKER 
DERIVATIVES 

4/2,,04 US 10Y T-NT 112 PUT OPTN 21,'05,'2004 PRICE 1 375 13 CID 1 380 (ju 17,94000 873 58 11,35655 -6,58345 000 -6 .58345 

04,23,2C)(14 BROKER COMMISSION 65 00 BROKER 
DERIVATIVES 

4/3&04 US 10Y T-NT 112 PUT OPTN 2110512004 PRICE 4 00 1 98938 7957 52 87358 3.49432 -4,46320 000 -4,48320 
05104 2004 1 98438 BROKER COMMISSION 2000BROKER 

4130'04 
DERIVATIVES 

5 (ij 1 801 88 9,00940 87358 4,36790 -4,64150 000 -4,6410 US 10Y T-NT 112 PUT OPTN 21/0512004 PRICE 
05/04/2064 1 79688 BROKER COMMISSION 25 00 BROKER 

DERIVATIVES 

Totals for security 41 00 -57,40821 36,167 .57 .21,240.64 0.00 .21,240.64 

US 10YR NT 111 PUT OPT 08-27-2004 

6,25 1A US 1 OYR NT 111 PUT OPT 27/08/2004 PRICE 259375 8 00 -2,59875 -20 79000 1,338 76 10,71004 -10,07996 000 -10,07996 
08 16,26,4 BROKER COMMISSION 40 00 BROKER 

DERIVATIVES 
6,25,_A US 1 OYR NT 111 PUT OPT 27/08/2004 PRICE 257813 9 00 2 583 11, -23,248 17 1,338 75 12,04879 .11,19938 000 -11,19938 
08/16/2004 BROKER COMMISSION 4500BROKER 

DERIVATIVES 
6,25,'(-4 US 1 OYR NT 111 PUT OPT 27/08i2OO4 PRICE 253125 1 00 2 536 25 -253625 1 33876 1,33876 -1,19749 000 -1,19749 
08 16,20C4 BROKER COMMISSION 500BROKER 

DERIVATIVES 

*Generated by Noilhem Thist from penodic data on 28 Feb 05 C0661 Northern Trust 
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01 Jan 04 - 31 Dec 04 



Accour 3ber 10111UNG 
CWFDN - WAU CORE FLUS 

CWF86 

Realia, G11L Detail 
01 Jan 04 - 31 Dec 04 

Totals for security ]a uU 

US I OYR T-NT 110 PUT 05-21-2004 

3,,1 1, 04 US 10YR T-NT 110 PUT 21;05/2004 PRICE 0 1875 7 130 192 50 -1,34750 54014 3,78098 2,43348 000 2,4334810 

04'01,20-4 BROKER COMMISSION 35 00 BROKER 

DERIVATIVES 

4 22,04 US 1 OYR T-NT 110 PUT 21/05/2004 PRICE 046875 700 -47,1 75 -331625 54014 3,78098 46473 000 46473 

04 23 2'-~C'4 BROKER COMMISSION 35 00 BROKER 

DERIVATIVES 

4,22 04 US 10YR T-NT 110 PUT 21/05/2004 PRICE 051563 400 -,)zo 63 -2,08252 540 14 2,16056 7804 000 7804 

04/23 `C~4 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 

Totals for security 18 DO -6,74627 9,722.52 2,976.25 0.00 2,976.25 

US T-BONDS 109 PUT OPT 02-21-2004 

1/30/04 US T-BONDS 109 PUT OPT 21102i2OO4 PRICE 05 24 00 ij5ou -12 12000 573 13 13,75512 1,&15 12 000 1.63612 

02'0212004 BROKER COMMISSION 120 00 BROKER 
DERIVATIVES 

2/5104 US T-BONDS 109 PUT OPT 21/02/2004 PRICE 034375 23 uO ~48 75 8,021 25 573 13 13~1811 99 5,16074 000 5060 74 

02,0612004 BROKER COMMISSION 115 00 BROKER 

DERIVATIVES 
Adk 

Totals for security 4700 -20,141 25 26,937.11 6,795.56 0.00 9,795.8dw 

US T-NT CALL OPT MAR 04 20102104 113 02-20-2004 

1' .3C,04 US T-NT CALL OPT MAR 04 20/02/04 113 PRICE 18 00 1 09875 -19,777 50 79066 14,23216 -5,54534 000 -5,54534 
02,U2,2G,34 1 09375 BROKER COMMISSION 9000BROKER 

DERIVATIVES 

Totals for security 1800 -19,77750 14,232.16 -5,545 .34 0.00 4k545.34 

Summary of Purchases for Fixed Income Derivatives - Options 1,48000 -1,118,058 05 1,227,087.76 109,029.71 0.00 10029.71 

Sales 

##OPF CALL SEP 04 U S T-BONDS 107 

6,15'04 OPF CALL SEP 04 U S T-BONDS 107 PRICE 084375 13 00 -83875 10,90375 1 208 13 -15 .70569 -4,80194 000 4,W 94 
0618,,'004 BROKER COMMISSION 65 00 BROKER 

DERIVATIVES 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realized Gain/Loss Detail rage 10% 01 4-10 

Trade Trade Unit Market Translabon Total 
Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss; Gain/Loss GairdLoss 

Fixed Income 
Fixed Income Derivatives - Options 

Purchases 



Realizt--- GIL Detail Accout Abell CWFOG 
CWFON - WAM COFM PLUS 

01 Jan 04 - 31 Dec 04 CWF06 

Realized Gaiii/Loss Detail Page 155 of 445 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaIn/Loss 

Fm ed Income 

Fixed Income DerivatiNes - Options 

Sales 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Totals for security 

FUT PUT DEC 04 U S T-BONDS 111 

11/19,04 FUT PUT DEC 04 U S T-BONDS 111 PRICE 0046875 
1 1, 2 C 4 BROKER COMMISSION 30 00 BROKER 

DERIVATIVES 

Totals for security 

OOPF PUT DEC 04 5YR T-NT OP 1090 11-26-2004 

11/29,04 0OPF PUT DEC 04 1090 26/11/2004 BROKER 
11 ?Ij 20, ~4 DERIVATIVES 

11,29,04 OOPF PUT DEC 04 1090 26/1 1/2004 BROKER 

11 DERIVATIVES 

Totals for security 

OPF 5YR US T-NT CALL OPT MAR 04 1105 20102104 02-20-2004 

2/2304 OPF 5YR US T-NT CALL OPT MAR 04 1105 20/02/04 
02,23112,,-,~4 BROKER DERIVATIVES 

Totals for security 

OPF CALL APR 04 T-NT OPT 114 03-26-2004 

3/29,04 OPF CALL APR 04 T-NT OPT 114 26/03.'2004 BROKER 
03 2'~ 2004 DERIVATIVES 
3,129 C4 OPF CALL APR 04 T-NT OPT 114 26,012004 BROKER 

DERIVATIVES 

Totals for security 

OPF CALL DEC 04 T-NT OPT 112 

11,26 ~4 OPF CALL DEC 04 T-NOTE OPTION 11 2 BROKER 
11 e6,210,F)4 DERIVATIVES 

Totals for security 

OPF CALL DEC 04 U S T-BONDS 112 11-26-2004 

11117/04 OPF CALL DEC 04 U S T-BONDS 112 26111/2004 

PRICE 0 75 BROKER COMMISSION 1000 
BROKER DERIVATIVES 

Northern Trust 

-1300 10,90375 -15,705.69 4,81111 .94 0.00 Am.94 

6 00 4188 251 25 19250 -1,15500 -90375 000 -9030 

-600 25125 .1,155.00 4MM75 0.00 -M 75 

9 [)0 0 00 000 31355 2,821 94 2,82194 000 2,82194 

22 Ou 000 000 31355 6,89806 6,89806 000 6,89806 

3100 000 9,720.00 9,720.00 0.00 9,720.00 

2 00 0 00 000 41688 83376 83376 000 83376 

200 000 833.76 &33.76 000 11".To 

10 60 00 000 85959 8,59587 8,59587 000 8,5950 

5 00 0 iju 000 85959 4,29793 4,29793 000 4,29793 

1500 000 112,893.80 14893 .80 0.00 1Z$93.30 

bi Do D 00 000 39658 24,58796 24,58796 000 24,58796 

6200 000 24,68796 24,587 .96 0 .00 24,55T.96 

-2 C0 74~ 00 1,49000 1,35188 -2,70375 -1,21375 000 -1 .21375 



Accoui nb*rCWFOG Realiz, GIL Detail 
CWFDN - WAIA COM PLUS 

01 Jan 04 - 31 Dec 04 
CWFOG 

Realized Gaiii/Loss Detail Page 156 of 445 

Trade, Trade Unit Market Translation Total 
Settle Date Shares,Par Pnce Proceeds Cost cost Gain/Loss Gain/Loss GmVLoss 

Facd Mcome 

Fixed Income Derivatives - Options 

Sales 

11~17,04 OFF CALL DEC 04 U S T-BONDS 11 2 26/11/2004 -1 b(i 654 854 38 135188 -11,35188 -49750 000 49750 

11/23,'2&j4 PRICE 0 85938 BROKER COMMISSION 5 00 
BROKER DERIVATIVES 0 

Totals for security -300 2,34438 -4 .055.63 -1,711 .25 0.00 .1,711 .25 

OPF CALL DEC04 T-NT OPT 114 11-26-2004 

11/29104 OPF CALL DEC04 1'4 26/11/2004 BROKER DERIVATIVES 30 (100 000 63650 1,90949 1 .9D9 49 000 1,90949 
11,29 

11'29 04 OPF CALL DEC04 114 26/11/2004 BROKER DERIVATIVES 500 000 000 63650 3,18249 3,18249 000 3.18249 
11 2'~ --", ~4 

Totals for security 8 00 000 5,09198 5,091.98 0.00 5,091 .98 

OPF CALL FEB 04 U S T-BONDS 109 01-23-2004 

1,26'L,4 OFF CALL FEB 04 U S T-BONDS 109 23/0112004 2 00 000 000 91454 1,82907 1,82907 000 1.82907 
01,26'20i14 - BROKER DERIVATIVES 
1,26~04 OPF CALL FEB 04 U S T-BONDS 109 23/01/2004 700 000 000 91453 6,40173 6,40173 000 6,401 73 
01,26!26CA BROKER DERIVATIVES 
1,26,04 OFF CALL FEB 04 U S T-BONDS 109 23/01/2004 2 00 0 ec 000 91454 1,82907 1,82907 000 1,an 07 
01/26/2004 BROKER DERIVATIVES 
1,26,04 OFF CALL FEB 04 U S T-BONDS 109 23/01/2004 200 000 000 91454 1,82907 1,82907 000 1,82907 
(-11)26,2CO4 BROKER DERIVATIVES 
1/26,D4 OFF CALL FEB 04 U S T-BONDS 109 23/01/2004 70u 000 000 91453 6,40173 6,40173 000 6,401 7*3 
01,26 2004 BROKER DERIVATIVES 

Totals for security 20 00 000 18,290.67 18,290 .67 0.00 18,21100 .67 

OPF CALL JUL 04 T-NT OPT 109 

i5128,04 OFF CALL JUL 04 T-NOTE OPTION 109 BROKER 1 00 000 000 487 19 48719 48719 000 48719 
06 28 ---'04 DERIVATIVES 

Totals for security 1 00 000 487.19 487.19 0.00 467.19 

OPF CALL JUN 04 T-NT OPT 116 05-21-2004 

5,241G4 OPF CALL JUN 04 T-NOTE OPT 116 21/05/2004 300 000 000 58875 1,76625 1,76625 000 1,76625 
05,24,2004 BROKER DERIVATIVES 

Totals for security 300 0.00 1,7W25 1,766.25 0.00 1.7W.25 

OPF CALL jUN 04 U S T-BONDS 109 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Page 158 of 445 
* Realized Gain/Loss Detail 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss 

Fixed In(vine 

Fixed Income Derh AN es - Options 

Sales 

OPF CALL MAR 04 U S T-BONDS 116 20,102/2004 7 Ou 0 UO 000 89227 6,24590 6,24590 000 6,24590 

BROKER DERIVATIVES 
2 211-34 OPF CALL MAR 04 U S T-BONDS 116 20102/2004 0 OC, 000 89227 6,245 911 6,24591 000 6,245 

40 
02,2~ -304 BROKER DERIVATIVES 
2i23,04 OPF CALL MAR 04 U S T-BONDS 116 20,'02/2004 4 00 0 CIO 000 89227 3,56909 3,56909 000 3,56909 

02,23 20j4 BROKER DERIVATIVES 
2,23,04 OPF CALL MAR 04 U S T-BONDS 116 20/02i2OO4 500 0 cio 000 89227 4,46136 4,46136 000 4.4611 36 

02 23 2004 BROKER DERIVATIVES 
2,23104 OPF CALL MAR 04 U S T-BONDS 116 20/02/2004 j 09 000 89227 2,67682 2,67682 000 2.67682 

u2,2, 2(jC4 BROKER DERIVATIVES 
z 23 04 OPF CALL MAR 04 U S T-BONDS 116 20/02,12004 7 Lu 0 00 000 89227 6,24590 6,24590 000 6.24690 
u2~2j 2004 BROKER DERIVATIVES 
2'2,, D4 OPF CALL MAR 04 U S T-BONDS 116 20/02/2004 14 00 0 GO 000 89227 12,49181 12,49181 000 12,49181 
u2,23 2(,(,4 BROKER DERIVATIVES 
2,23/04 OPF CALL MAR 04 U S T-BONDS 116 20/02,'2004 1 bu o co 000 89227 89227 89227 000 89227 
02123'20104 BROKER DERIVATIVES 

Totals for security 4800 000 42,829 .06 42,829-05 0.00 42,829.06 

OPF CALL MAY 04 T-NT OPT 113 

4/2604 OPF CALL MAY 04 T-NOTE OPT 113 BROKER 41)0 0 CO 000 37000 1,48000 1,48000 000 1 .40016 
04,26,2D-14 DERIVATIVES 

Totals for security 400 000 1,480.00 1,480.00 0.00 1,480.00 

OPF CALL MAY 04 U S T-BONDS 111 

4 26/C4 OPF CALL MAY 04 U S T-BONDS 111 BROKER Cu a 00 000 42209 8" 17 84417 000 8" 17 
04,26 20L14 DERIVATIVES 
4 26,1,4 OPF CALL MAY 04 U S T-BONDS 111 BROKER 4 co 000 000 42209 1,68835 1,68835 000 1,50635 
64,2o 2OC-4 DERIVATIVES 

Totals for security 600 000 2,532.52 2,532.52 0.00 2,S32.52 

OPF CALL MAY 04 U S T-130NDS 112 04-23-2004 

4,26,04 OPF CALL MAY 04 U S T-BONDS 112 23/04/2004 2 L)O 0 00 000 703 34 1.40667 1.40667 000 1 .40667 
04,26,2CO4 BROKER DERIVATIVES 
4,26,04 OPF CALL MAY 04 U S T-BONDS 112 23/04/2004 200 0 GO 000 70334 1,40668 1,40668 000 1,40668 
04/26,2064 BROKER DERIVATIVES 
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Page 159 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

SetflF Date SharesJPar Price Proceeds Cost Cost- Gain/Loss Gain/Loss GainfLoss 

Fixed Income 

Fixed Income Derhatives - OptionS 

Sales 

4 26,04 OPF CALL MAY 04 U S T-BONDS 112 23104/2004 200 000 000 70334 1,40667 1,40667 000 1,40667 

04,26 lr-",4 BROKER DERIVATIVES 

Totals for security 6 00 000 4,220.02 4,220.02 0.00 4,220 

OPF CALL OCT 04 T-NT OPT 113 09-24-2004 

9t27,04 OPF CALL OCI 04 113 2410912004 BROKER 4 00 0 UL, 000 601 71 2,40683 2,40683 000 2,40683 

39,27,20IJ4 DERIVATIVES 

Totals for security 400 000 2,406.83 2,406.83 0.00 :L4W .83 

OPF CALL SEP 04 1 YR MIDCURVE 9650 

9/13,04 OPF CALL SEP 04 1 YR MIDCURVE 9650 BROKER b ~-C 0 .10 000 45750 2,74500 2,74500 000 2,74500 
1,'~ 1 ~ 2 4 DERIVATIVES 
9, 13 04 OPF CALL SEP 04 1 YR MIDCURVE 9650 BROKER 4 -,(j 0 OU 000 457 50 1.83000 1,83000 000 1,83000 
09 1 - Z- 04 DERIVATIVES 

Totals for security 1000 000 4,575.00 4,575.00 0.00 4,575.00 

OPF CALL SEP 04 1 YR MIDCURVE 9662 D9-10-2004 

9/13,04 OPF CALL SEP 04 1 MIDCURVE 9662 10/09/2004 4 00 n 00 ODO 47833 1 ~913 33 1,91333 000 1,91333 
09/13,2004 BROKER DERIVATIVES 
9/13104 OPF CALL SEP 04 1 MIDCURVE 9662 10109/2004 4uO 0 00 000 47834 1 91334 1,91334 000 1,91334 
0911312OC14 BROKER DERIVATIVES 
9/13,G4 OPF CALL SEP 04 1 MIDCURVE 9662 10/09/2004 400 000 000 47833 1,91333 1,91333 000 1,91310 
09/13 23U4 BROKER DERIVATIVES 

Totals for security 1200 000 5,740.00 5,740.00 0.00 5,T40.00 

OPF CALL SEP 04 1 YR MIDCURVE 9675 
903/04 OPF CALL SEP 04 1 YR MIDCURVE 9675 BROKER 9 00 000 000 59500 5,35500 5,35500 000 5,35500 

DERIVATIVES 
9,13W4 OPF CALL SEP 04 1 YR MIDICURVE 9675 BROKER 9 Dc 000 000 59500 5,35500 5,35500 000 5,35500 
C19 13 2C'04 DERIVATIVES 

Totals for security 1800 000 10,710 .00 10,710.00 000 10,710 .00 

OPF CALL SEP 04 1 YR MIOCURVE 9700 09-10-2004 
9/13/04 OPF CALL SEP 04 1 YR MIDCURVE 9700 10/09/2004 00 000 35b 49 1,06946 1,06946 000 1,06946 
09/1S2C"4 BROKER DERIVATIVES 
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Page 160 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gairk/Loss Gain/Loss ConiLoss 

Fixed h7come 

Fixed Income Derh atives - Options 

Sales 

9/13,04 OPF CALL SEP 04 1 YR MIDCURVE 9700 10/09/2004 6,30 000 000 35649 2,13892 2,13892 000 2,13B 92 
09,13 -U',4 BROKER DERIVATIVES 
9,1,j,C)4 OPF CALL SEP 04 1 YR MIDCURVE 9700 1 0!09/2004 4 10 0 00 000 35649 1,42595 1,42595 000 1,426 do 
U9/1 -~ "(4 BROKER DERIVATIVES 
~J, 13,u4 OPF CALL SEP 04 1 YR MIDCURVE 9700 10109/2004 2400 000 000 35649 8.55567 8,55567 000 8,55667 
09,113 ~C)4 BROKER DERIVATIVES 

Totals for security 3700 000 13,190.00 13,190.00 0.00 13,190 .00 

OPP CALL SEP 04 5YR T-NT OP 1105 

b,3,'jiC)4 OPF CALL SEP 04 5YR T-NOTE OP 1105 BROKER 3 0(j 0 00 000 37000 1,11001 1,11001 000 1.11001 
08 30 2CL14 DERIVATIVES 
8'30w4 OPF CALL SEP 04 5YR T-NOTE OP 1105 BROKER 3 DO 0 J0 000 37000 1,11001 1,11001 000 1,11001 
08 ~ 20"4 DERIVATIVES 
8,30,04 OPF CALL SEP 04 5YR T-NOTE OP 1105 BROKER 3 DO 0 00 000 37000 11,11001 1,11001 0 DO 1,11001 
08,'30 2004 DERIVATIVES 

Totals for security 900 000 3,330.03 3,330.03 0.00 3,330.03 

OPF CALL SEP 04 T.NT OPT 113 

8/30104 OPF CALL SEP 04 T-NOTE OPTION 113 BROKER 200 000 000 63563 1,27126 1,27126 000 1.271 ~6 
08,'30,2N4 DERIVATIVES I -

Totals for security 200 000 1,271.26 1,271.26 0.00 

OPF CALL SEP 04 T.NT OPT 114 08-27-2004 
8 iO,j4 OPF CALL SEP 04 OPT 114 27108/2004 BROKER 1 C 00 C 00 000 1,06940 10,69396 10,69396 000 10,59396 
08 K 2uJ4 DERIVATIVES 
8'31,),54 OPF CALL SEP 04 OPT 114 27/08/2004 BROKER 2 00 000 000 1 06940 2,13879 2,13879 000 2,13879 
68 30 20~"`t DERIVATIVES 

OPF CALL SEP 04 OPT 114 27/08/2004 BROKER 4 uO 0 cc 000 1,06940 4,27758 4,27758 000 4,27758 
H8 '~(j 2,~~ ~4 DERIVATIVES 
8/30,04 OPF CALL SEP 04 OPT 114 27/08/2004 BROKER 1 00 000 000 1,06940 1,06940 1,06940 000 1,00940 
O8'3O'20C,4 DERIVATIVES 
8,30,04 OPF CALL SEP 04 OPT 114 27108/2004 BROKER 500 000 Goo 1,06940 5,34698 5,34698 000 5,W 96 
08 ' 30 2~~C~4 DERIVATIVES 
8,30/04 OPF CALL SEP 04 OPT 114 27/08/2004 BROKER 2 Ou 000 000 1,06940 2,13879 2,13879 000 2.13679 
OF, 30~21Y-14 DERIVATIVES 
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Page 161 of 445 * Realized Gaiii/Loss Detail 
Tracie' Trade Unit Market Translation Total 

Seltie Date Shares,,Par Pnce Proceeds Cost cost Gain/Loss Gain/Loss GaWLoss 

Fixed IlIC0117C 

Fixed Income Derivawes - Options 

Sales 

8, J tD, Li 4 OPF CALL SEP 04 OPT 114 27/08/2004 BROKER 2 CIO C, GO 0 DO 1,06940 2,13879 2,13879 000 2.13879 

0 9 j 0 2,1- G 4 DERIVATIVES 
8 3(-, A OPF CALL SEP 04 OPT 114 27108/2004 BROKER 4 CIO 000 000 1 06940 4,27758 4,2T7 58 000 4,2T7 

510 
C&,b 21~1-4 DERIVATIVES 
8i3(jiu4 OPF CALL SEP 04 OPT 114 27108/2004 BROKER 200 0 00 000 1 06940 2,13879 2,13879 000 2,13879 

08'30 2(-Ir,4 DERIVATIVES 

813u 04 OPF CALL SEP 04 OPT 114 27/08/2004 BROKER 200 000 000 1,06940 2,13879 2,13879 000 2.13879 
08 -3C'2004 DERIVATIVES 
8, 30, N OPF CALL SEP 04 OPT 114 27/08/2004 BROKER 5 00 000 000 1 06940 5,34699 5,34699 000 5,34699 
08 30,2C,-1 DERIVATIVES 

Totals for security 3900 000 41,706 .44 41,706A4 0.00 41,706." 

OPF CALL SEP 04 U S T-BD 108 

8,30,C4 OPF CALL SEP 04 U S J S T-BOND 108 BROKER 8 00 000 000 69422 5,55376 5,55376 000 5,55376 
08 30,C04 DERIVATIVES 
8130,04 OPF CALL SEP 04 U S U S T-BOND 108 BROKER 4 00 000 000 69422 2,77688 2,77688 000 2.T76 88 
06130'20C4 DERIVATIVES 
&30,C4 OPF CALL SEP 04 U S U S T-BOND 108 BROKER 4 00 000 0 DO 69422 2,77688 2,77688 000 2,T76 88 

DERIVATIVES 

Totals for security 1600 000 11,107 .62 11,107.52 0.00 

OPF CALL SEP 04 U S T-BONDS 112 

8J30104 OPF CALL SEP 04 U S T-BONDS 112 BROKER 1 00 000 000 80503 80503 80503 000 W5 03 
08,30,2c(J4 DERIVATIVES 
8,30,04 OPF CALL SEP 04 U S T-BONDS 112 BROKER 20r, 000 000 80504 1,61007 1,61007 000 1,61007 
08'36 2C,04 DERIVATIVES 
81 1104 OPF CALL SEP 04 U S T-BONDS 112 BROKER 400 000 000 80504 3,22014 3,22014 000 3,22014 
0&30 --C,,4 DERIVATIVES 

8 30,04 OPF CALL SEP 04 U S T-BONDS 112 BROKER 4 00 000 000 80504 3,22014 3,22014 000 3.22014 
08 30,~C`4 DERIVATIVES 
8,30,04 OPF CALL SEP 04 U S T-BONDS 112 BROKER 200 000 000 80504 1,61007 1,61007 000 1,61007 
08 30,2004 DERIVATIVES 

Totals for security 1300 000 10 .465-45 10,465.45 0.00 10,465.45 

OPF CALL SEPT 04 T-NT OPT 115 08-27-2004 
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Page 162 of 445 * Realized GaIn/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settie Date Shares/Par Price Proceeds cost Cost Gain/Loss GaintLoss GaklilLoss 

Fixed Income 

Fixed Income Derivatives - Options 

Sales 

8,30,04 OPF CALL SEPT 04 T-NT OPT 115 27108/2004 BROKER 20o 1 00 000 1 021 72 2,04344 2,04344 000 2,04344 

1,b 10 2C`4 DERIVATIVES 
b 30 '-'4 OPF CALL SEPT 04 T-NT OPT 115 27108/2004 BROKER 3 ~(j J00 000 1,021 72 3,06516 3,06516 000 3,066 16 

08 36,2,----)4 DERIVATIVES 
8,30 u4 OPF CALL SEPT 04 T-NT OPT 115 27/08,'2004 BROKER 600 0 00 000 1 021 72 6,13032 6.13032 000 6,13032 
08,30,20u4 DERIVATIVES 
8,30,104 OPF CALL SEPT 04 T-NT OPT 115 27/08/2004 BROKER 9 UU (''Do 000 1,021 72 9,19547 9,19547 000 gJ96 47 
ud 30 2004 DERIVATIVES 
8 Y (j4 OPF CALL SEPT 04 T-NT OPT 115 27/08/2004 BROKER 12 00 100 000 1 021 72 12,26063 12,26063 000 12,2W 63 
Od',3012f)(4 DERIVATIVES 

Totals for security 32 00 000 32,695.02 3ZW&02 0.00 320502 

OPF JAN 05 U S T-BONDS 111 12-23-2004 

12/Z'04 OPF JAN 05 U S T-BONDS 111 23/12/2004 PRICE 400 47,j 38 1 91750 50500 -2,02000 -10250 000 -10250 
12/0512004 484 375 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 
12,24,04 OPF JAN 05 U S T-BONDS 111 23/12/2004 BROKER -9 00 0 00 000 50500 -4,54500 -4,54500 000 4,54600 
12,24,2004 DERIVATIVES 

Totals for security -1300 1,91750 -61565.00 A647.50 0.00 -4"7 .50 

OPF MAR 05 U S T-BONDS 112 02-18-2005 

12 2804 OPF MAR 05 U S T-BONDS 112 18/02/2005 PRICE 4 00 1 18250 4,73000 1,473 75 -5,89500 -1 .16500 000 -1 .10500 
12 29,2OU4 1 1875 BROKER COMMISSION 20 00 BROKER 

DERIVATIVES 
12,30/04 OPF MAR 05 U S T-BONDS 112 18/02/2005 PRICE 'Do 133875 6~693 75 1,473 75 -7,36875 -67500 000 -67500 
12,31,2O,j4 1 34375 BROKER COMMISSION 25 00 BROKER 

DERIVATIVES 
12 3(-,4 OPF MAR 05 U S T-BONDS 112 18,102/2005 PRICE -500 1 448 13 724063 1,473 75 -7,36875 -12812 000 -12812 
12 31,2004 1 453126 BROKER COMMISSION 25 00 BROKER 

DERIVATIVES 

Totals for security -1400 18,66438 -20,632.50 -1,908.12 0.00 -1,1111111111.12 

OPF PUT APR 04 .T-NT OPT 113 03-26-2004 

4, 04 OPF PUT APR 04 T-NT OPT 113 26/03,12004 PRICE -4 Ou 57313 2,29252 622 19 -2,48876 -19624 000 -19624 
03,08 2, u4 0 57813 BROKER COMMISSION 2000BROKER 

DERIVATIVES 
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Realized Gain/Loss Detail 
Page 163 of 445 

Tracie Trade Unit Market Translabon Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GqWLoss 

Fixed hic ome 

Fixed Income Derhatives - Options 

Sales 

,126,04 OPF PUT APR 04 T-NT OPT 113 26103;2004 BROKER 
~j (jo '100 000 42209 3~798 78 3,79878 000 3,79878 

03 26,2CA DERIVATIVES 

Totals for security 500 2,29252 1,310.02 3,602.54 0.00 36602.54 

OPF PUT APR 04 T-NT OPT 115 03-26-2004 
600 0 cc, 000 362 19 1,29/u4 OPF PUT APR 04 T-NT OPT 115 26/03/2004 BROKER 

2,17314 2,17314 000 2.17314 

03 29,2004 DERIVATIVES 
3'29 04 OPF PUT APR 04 T-NT OPT 115 26,03/2004 BROKER 6 O~ jijo 000 362 19 2,17314 2,17314 000 2,17314 

03 29 2C-,4 DERIVATIVES 

Totals for security 12 00 000 4,34&28 4,346.28 0.00 4,346.28 

OPF PUT AUG 04 U S T-BONDS 106 07-23-2004 

7126,04 OPF PUT AUG 04 106 210712004 BROKER DERIVATIVES 8 011 0 Ou 000 151 25 1,21000 1,21000 000 1,21000 

07j26 zff~4 

*Generated by Northem Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Totals for security 

OPF PUT DEC 04 5YR T-NT OP 1080 11-26-2004 

11/29/04 OPF PUT DEC 04 5YR 1080 26,1 1/2004 BROKER 
11,2912U04 DERIVATIVES 

Totals for security 

OPF PUT DEC 04 T-NT OPT 106 11-26-2004 

11'29 04 OPF PUT DEC 04 OPT 106 26/11/2004 BROKER 
11,29 2~C'4 DERIVATIVES 

11,29 A OPF PUT DEC 04 OPT 106 26j 1 112004 BROKER 
11 29 2,jC4 DERIVATIVES 

11,29 04 OPF PUT DEC 04 OPT 106 26,,11/2004 BROKER 
11 29 2t,,-j4 DERIVATIVES 

11,29 64 OPF PUT DEC 04 OPT 106 26/1 1!2004 BROKER 
11,29 2OIA DERIVATIVES 

11,29 U4 OPF PUT DEC 04 OPT 106 26/11/2004 BROKER 
11,29 2104 DERIVATIVES 

11 2904 OPF PUT DEC 04 OPT 106 26/11/2004 BROKER 
11,2j 2(,114 DERIVATIVES 

800 000 1,210 .00 1,210.00 0.00 1,210.00 

900 (1 00 000 51063 459567 459567 000 4,6%67 

900 000 4 .595.6T 4,595.67 0 .00 4,595.67 

3 CIO j 00 000 73809 2,21427 2,21427 000 2,21427 

4 60 000 000 73809 2,95236 2,95236 000 2X2 36 

7 Or) 000 000 73809 5,16663 5,16663 000 5,16663 

2 00 000 000 73809 1 .47618 1,47618 000 1,47618 

4 uO L) 00 000 73809 2 .95236 2,95236 000 2,95236 

2 UG 000 000 73809 1,47618 1,47618 000 1,47618 



Page 164 of 445 * Realized Gain/Loss Detail 
Traae Trade Unit Market Translabon Total 

Setfle Date Shares/Par Price Proceeds Cost Cost Gain/Low Gain/Loss GaWLoss 

Fived Income 

Fixed Income Dem atiN, es - Options 

Sales 

11,2904 OPF PUT DEC 04 OPT 106 2& 1 1/2004 BROKER 2,jo 0 00 000 738 10 1.47619 1,47619 000 1,47619 
1 1-) ----~u4 DERIVATIVES 
11 29/04 OPF PUT DEC 04 OPT 106 26/11/2004 BROKER 2 (ju 000 000 73809 1,47618 1,47618 000 1.47618 11 ~29,2004 DERIVATIVES 
11,29'04 OPF PUT DEC 04 OPT 106 26Y1 112004 BROKER 4 Ou 0 ou 000 73809 2,95236 2,95236 000 2,95236 
11,29/2004 DERIVATIVES 
11129,04 OPF PUT DEC 04 OPT 106 26/11/2004 BROKER 400 0 ou 000 73809 2,95236 2,95236 000 2,95236 
11'29 2004 DERIVATIVES 
11,29 A OPF PUT DEC 04 OPT 106 26/11/2004 BROKER 4oO 000 0 DO 73809 2,95237 2,95237 000 2,95237 
11,29 K,)4 DERIVATIVES 
11 29,04 OPF PUT DEC 04 OPT 106 26,111/2004 BROKER 4 -J IJ U OC 000 73609 2,95236 2,95236 000 2,95236 

DERIVATIVES 

Totals for security 4200 000 30,999.80 30,999 .50 0.00 31111,01111 .80 

OPF PUT DEC 04 T-NT OPT 109 11-26-2004 

11,29,04 OPF PUT DEC 04 OPT 109 26/11/2004 BROKER 400 000 000 677 17 2,70866 2,70866 000 2,70866 
11 29 20')4 DERIVATIVES 
11/29'04 OPF PUT DEC 04 OPT 109 26/11/2004 BROKER 200 0 110 000 677 17 1,35433 1,35433 000 1,36433 
11 129'2004 DERIVATIVES 
1 1'29 04 OPF PUT DEC 04 OPT 109 26/11/2004 BROKER 900 000 000 677 17 6,09449 6,09449 000 6,0944,110 
11 2A'2C,-j4 DERIVATIVES 
11'29 04 OPF PUT DEC 04 OPT 109 2611 112004 BROKER 4 X, C, 00 000 677 17 2,70866 2,70866 000 2,70866 
11 29 2U04 DERIVATIVES 
11,2904 OPF PUT DEC 04 OPT 109 26!1 1/2004 BROKER 2 LX 000 000 677 17 1,35433 1,35433 000 11,364 33 
11 2~j 2ULA DERIVATIVES 
11 29 04 OPF PUT DEC 04 OPT 109 2611 1,12004 BROKER 200 0 co 000 677 17 1,35433 1,35433 000 11,354 33 
11,2Y20-4 DERIVATIVES 
1 1'21 (4 OPF PUT DEC 04 OPT 109 26/11/2004 BROKER 2 06 C, 00 000 677 17 1,35433 1,35433 000 1,3-5433 
11,2~,2L(A DERIVATIVES 

OPF PUT DEC 04 OPT 109 26, 1 1j2004 BROKER 2100 Doe 000 677 17 1,35433 1.35433 000 1,35433 
DERIVATIVES 

11 29,04 OPF PUT DEC 04 OPT 109 26,1 1i2004 BROKER 2,j0 000 000 677 17 1.35433 1,35433 000 1,35433 
1112'j,2h, 4 DERIVATIVES 
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Page 165 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost- Gain/Loss Gain/Loss GaWLoss 

Fived MCWW 

Fixed Income Derb, atives - Options 

Sales 
11 12~ ~j4 OPF PUT DEC 04 OPT 109 26/11/2004 BROKER 2 00 ('100 000 677 17 1,35433 1,35433 000 1,35433 
11 29'ZO(14 DERIVATIVES 
1 l129'04 OPF PUT DEC 04 OPT 109 26/11/2004 BROKER 4 00 0 00 000 677 17 2,70866 2,70866 000 2,70666 

11,29,201-4 DERIVATIVES 
11/29,04 OPF PUT DEC 04 OPT 109 260 1,2004 BROKER 2 00 000 000 677 17 1,35433 1,35433 000 1,35433 
11,29 2004 DERIVATIVES 
11 12~~ 34 OPF PUT DEC 04 OPT 109 26/1 1/2004 BROKER 4 U0 ID 00 000 677 17 2,70867 2,70867 000 2,70867 
11,29 20F,4 DERIVATIVES 

Totals for security 41 00 000 27,763.78 27,763 .78 0.00 27.763 .78 

OPF PUT DEC 04 U S T-BONDS 109 11-26-2004 
11/29,C)4 OPF PUT DEC 04 109 26,11/2004 BROKER DERIVATIVES 4,jO 0 00 000 62795 2,51179 2,51179 000 2,61179 
11,2~, 2CF,4 

11,29IJ4 OPF PUT DEC 04 109 26,11/2004 BROKER DERIVATIVES 3 00 000 000 62795 1,88384 1,88384 000 I.W 84 
11,2q,2F,O4 

11/29104 OPF PUT DEC 04 109 261 1/2004 BROKER DERIVATIVES 2 00 000 000 62795 1,25589 1,25589 000 11~1% 89 
11/29~2004 

11,29104 OPF PUT DEC 04 109 26/11/2004 BROKER DERIVATIVES 8 00 000 000 62795 5,02357 5,02357 000 5,02357 
11,29,2004 

11/29/04 OPF PUT DEC 04 109 26,111/2004 BROKER DERIVATIVES 1200 0 00 000 62795 7,53536 7,53536 000 7,W 36 
11,2c~ 2(-04 

11129/04 OPF PUT DEC 04 109 26/1 1/2004 BROKER DERIVATIVES 4 00 0 00 000 62795 2,51179 2,51179 000 2.51179 
11,29 2--,L,4 

11,29,94 OPF PUT DEC 04 109 26,11/2004 BROKER DERIVATIVES 200 0 00 000 62795 1,25589 1,25589 000 11,2W 89 
11 z9 20,A 

11,29'54 OPF PUT DEC 04 109 26/11/2004 BROKER DERIVATIVES 40o j 00 000 62795 2,51179 2,51179 000 211179 
11,2~, 2~1,-4 

11,2~,,D4 OPF PUT DEC 04 109 26,1 1/2004 BROKER DERIVATIVES 2 00 r) 00 000 62795 1,25589 1,25589 000 1,2W 89 
11,2q 20CA 

11,129 04 OPF PUT DEC 04 109 26/11/2004 BROKER DERIVATIVES 2 ou 0 00 000 62795 1,25589 1,25589 000 126689 
11 29,2004 

11/29'04 OPF PUT DEC 04 109 26/11/2004 BROKER DERIVATIVES 4 L,O 000 62795 2,511 78 2,51178 000 2,51178 
11,29,201-4 
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Realized Gain/Loss Detail Page 166 of 445 

Trade, Trade Unit Market Translation Total 
Sett~& Daie Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWLoss 

Fixed Income 

Fixed Income Derivathes - Options 

Sales 

11,29 (A OPF PUT DEC 04 109 26/11/2004 BROKER DERIVATIVES 4,tj " &1 000 62795 2,51179 2,51179 000 2,51179 
11,2~, 2b,J4 

11,2~ 24 OPF PUT DEC 04 109 26,1112004 BROKER DERIVATIVES 4 ji) 0 30 000 62795 2,51179 2,511 79 000 2,51179 
11 2~,,2&D4 

11)29104 OPF PUT DEC 04 109 26/11/2004 BROKER DERIVATIVES 400 000 000 62795 2,511 78 2,51178 000 2,51178 
11,29 2C -,4 

Totals for security 59 00 000 37,048.84 37.048.84 0.00 37,"6.84 

OPF PUT FEB 04 T-NOTES OPT 114 01-23-2004 

1 2604 OPF PUT FEB 04 T-NOTES OPT 114 23/01/2004 00 000 22697 6130 92 68092 000 68092 
01 /26/2C,04 BROKER DERIVATIVES 
1,261(-,4 OFF PUT FEB 04 T-NOTES OPT 114 23101/2004 700 j ou 000 22697 11,5158 80 1,58880 000 1,58880 
01,26,2Do4 BROKER DERIVATIVES 
1,26,04 OFF PUT FEB 04 T-NOTES OPT 114 23/01/2004 300 0 00 000 22697 68092 68092 000 6W 92 
01 /26'20,j4 BROKER DERIVATIVES 

Totals for security 13 00 000 2,9S0.64 Zm.64 &00 Z950.64 

OPF PUT FEB 04 U S T-BONDS 109 01-23-2004 

1'26/04 OPF PUT FEB D4 U S T-BONDS 109 23/01/2004 3 Du 0 UU 000 18250 54750 54750 000 54750 
01126 2004 BROKER DERIVATIVES 

Totals for security 3 00 000 547.50 547-50 0.00 547.5w 
OPF PUT JUN 04 5YR T-NT 1120 05-21-2004 

5/24jC,4 OFF PUT JUN 04 5YR T-NT 11 20 21105/2004 BROKER 1 [jo 0 C)t, 000 45854 45854 45854 000 45854 
-)5,24 2, j4 DERIVATIVES 
5,24/04 OPF PUT JUN 04 5YR T-N F 11 20 21/05/2004 BROKER 9 00 00, 000 45854 4,12689 4,12689 000 4,12689 
LIt~,24 20C4 DERIVATIVES 

Totals for security 10 00 000 4,58&43 4,585.43 0.00 4,585A3 

OPF PUT JUN 04 U S T-BONDS 104 05-21-2004 
5'24/04 OPF PUT JUN 04 U S T-BONDS 104 21/05/2004 4 W 0 cc, 000 1,13884 4,55535 4,55635 000 4,V56 35 
05,24 2CIA BROKER DERIVATIVES 
5,24,04 OPF PUT JUN 04 U S T-BONDS 104 21/05/2004 7 00 0 00 000 1,13884 7,97186 7.97186 000 7.97186 
05,24'20,~4 BROKER DERIVATIVES 



Page 167 of 445 * Realized Gain/Loss Detail 
Tracie Trade Unit Market Translabon Total 

Seale Datu Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gairlill-oss 

FixedI1?C01?7e 

Fixed income Derivatives - Options 

Sales 

5,24 (A OPF PUT JUN 04 U S T-BONDS 104 21,05/2004 5A C~ 00 000 1,13884 5,69419 5,69419 000 5,6" 19 
05,z4 20t,4 BROKER DERIVATIVES 
5 24,,D4 OPF PUT JUN 04 U S T-BONDS 104 21/05/2004 5 Or, "Go 000 1 13884 5,69419 5,69419 000 5,6941910 
05,24 20~4 BROKER DERIVATIVES 

Totals for security 21 00 000 23,915.59 23,915-59 0.00 236915 .59 

OPF PUT JUN 04 U S T-BONDS 108 05-21-2004 

5,24,104 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 5 Cu 1300 000 1 026 79 5.13395 5,13395 000 5,13395 
05/24,2CC4 BROKER DERIVATIVES 
5 24 C4 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 2 00 li 30 000 1,02679 2,05358 2,05358 000 2,05358 
C,5,24 201--4 BROKER DERIVATIVES 
5 24 04 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 2 GO 000 000 1 02679 2,06358 2,05358 000 2,06358 
05'24'2f-,')4 BROKER DERIVATIVES 
5 24,14 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 2 CO )Go 000 1 02679 2,05358 2,05358 000 2,06358 
05/24 20~4 BROKER DERIVATIVES 
5,24 04 OPF PUT JUN 04 U S T-BONDS 108 21,105/2004 2 Go 000 000 1,02679 2,05358 2,05358 000 2,06358 
05,24 2C-L,4 BROKER DERIVATIVES 
5~24,64 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 2 00 0 00 000 1,02680 2,05359 2,05359 000 2.05359 
05,24,20A BROKER DERIVATIVES 
5,24,04 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 200 00 000 1,02679 2,05358 2,06358 000 2,M 58 
UE,24,2&A BROKER DERIVATIVES 
5,24/04 OPFPUTJUN04UST-BONDS 108 21105/2004 200 r" 00 000 1 02679 2,05358 2,05358 000 2,05358 
05'24 2004 BROKER DERIVATIVES 
5 24 C4 OPF PUT JUN 04 U S T BONDS 108 21,05/2004 3 OL, ou 000 1,026 79 3,08037 3,08037 000 3AW 37 
,15 24 21,1-4 BROKER DERIVATIVES 
5 ~4,(A OPF PUT JUN 04 U S T-BONDS 108 21!0512004 5 00 r''Do 000 1 02679 5,13395 5,13396 000 5,13395 u5,' 4 YA BROKER DERIVATIVES 
5 24 C4 OPF PUT JUN 04 U S T-BONDS 108 21/05/2004 6 00 C, 00 000 1 026 79 6,16075 6,16075 000 6,16075 
05/24 20-4 BROKER DERIVATIVES 

Totals for security 3300 000 33,81114 .09 33,11111&11119 0.00 33,$24 .09 
OPF PUT MAR 04 5YR T-N 15 02-20-2004 
2/23 04 OPF PUT MAR 04 5YR T-NT OPT 1115 20/02/2004 4 GO -00 000 34870 1,39478 1,39478 000 1 VJ4 78 
02123 2C',-,4 BROKER DERIVATIVES 
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Totals for security 400 000 1,667.52 11,6111 0.00 W.52 
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Accout nber MF06 
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CWFOG 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWLoss 

Facd hicome 

Fixed Income Derivatives - Options 

Sales 

2/23 LA OPF PUT MAR 04 5YR T-NT OPT 1115 20/02/2004 10 00 0 00 000 34870 3,48695 3,48695 000 3,48695 
02,2 j K D4 BROKER DERIVATIVES 
2,2,304 OPF PUT MAR 04 5YR T-NT OPT 1115 20/02/2004 5 00 00(1 000 34869 1,74347 1,74347 000 1,743470 
02,2,~ 2~'-4 BROKER DERIVATIVES 
2,2304 OPF PUT MAR 04 5YR T-NT OPT 1115 20/02/2004 5 Oj 0 00 000 34869 1,74347 1,74347 000 1,74347 
02,232004 BROKER DERIVATIVES 
2 23,64 OPF PUT MAR 04 5YR T-NT OPT 1115 20/02/2004 5 Ou 0 CC) 000 34869 1,74347 1,74347 000 1,74347 
J12,23 2u04 BROKER DERIVATIVES 
Z,23 04 OPF PUT MAR 04 5YR T-NT OPT 1115 20/02/2004 4 00 U 00 000 348 70 1,39478 1,39478 000 1.39478 
,12,23 204 BROKER DERIVATIVES 

Totals for security 3300 000 11,506.92 11,506.92 0.00 11,506.92 

OPF PUT MAR 04 T-NT OPT 114 02-20-2004 

2'K,04 OPF PUT MAR 04 T-NT OPT 114 20/02/2004 BROKER 400 0 00 000 51063 2,04252 2,04252 000 Z042 52 
02'23 2rX4 DERIVATIVES 

Totals for security 400 000 2,042.52 2,042-52 0.00 2,042.52 

OPF PUT NOV 04 T-NT OPT 112 10-22-2004 
I OY25 04 OPF PUT NOV 04 T-NOTE OPT 112 2211012004 BROKER 9 ()U "00 000 13563 1,22063 1,22063 000 1,22063 
10,25 2004 DERIVATIVES 

AAk 
Totals for security 900 000 1,220.63 1,220.63 0.00 1,220.~ 

OPF PUT OCT 04 5YR T-NT OP 1100 09-24-2004 
~ 27 04 OPF PUT OCT 04 5YR 1100 24/09/2004 BROKER 4 (W, 1) 00 000 13563 54251 54251 000 54251 
C,9,2712f,-4 DERIVATIVES 
c, 27 ~4 OPF PUT OCT 04 5YR 1100 24/09/2DO4 BROKER 4 (),1 U Di 000 13563 54250 54250 000 54250 
O~ 27 2,,~~4 DERIVATIVES 
4 27 j4 OPF PUT OCT 04 5YR 1100 24 0912004 BROKER 4 OCI CL, 000 13563 54251 54251 000 64251 
(j9 27 2~~'-4 DERIVATIVES 

Totals for security 1200 000 1,627.52 1 .627.52 0.00 1,627.52 
OPF PUT OCT 04 U S T-SONDS 109 09-24-2004 
9,27 ~14 OPF PUT OCT 04 109 24,,09/2004 BROKER DERIVATIVES 4 A 000 000 41688 1,66752 1,66752 000 1,66752 
Cw 27 )L.r,4 
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Page 169 of 445 * Realized Gain/Loss Detail 
Trace Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost Cost GainfLoss Gain/Loss GaWLDss 

Fixed Incon7c 

Fixed Income Derivatives - Options 

Sales 

OPF PUT SEP 04 1 YR MIDCURVE 9625 

7,20~U4 OPF PUT SEP 04 1 YR MIDCURVE 9625 PRICE 009 -10 00 22000 220000 217 50 -2,17500 2500 000 25 GO 

07 26 2,j,,4 BROKER COMMISSION 50 00 BROKER 
DERIVATIVES 

Totals for security -1000 2,20000 -2,175.00 25 .00 0.00 25.00 

OPF PUT SEP 04 1 YR MIDCURVE 9662 09-10-2004 

9,13, 74 OPF PUT SEP 04 1 YR MIDCURVE 9662 10/0912004 3 00 0 00 000 14500 43500 43500 000 43500 

09/1 3,2054 BROKER DERIVATIVES 

Totals for security 300 000 435.00 43&00 0.00 435.00 

OPF PUT SEP 04 1 YR MIDICURVE 9675 09-10-2004 

913 04 OPF PUT SEP 04 1 9675 10/09/2004 BROKER 900 0 00 000 31034 2,79307 2,79307 000 2.79307 
C, ~,, I , 2 -', `4 DERIVATIVES 
;/ 13, A OPF PUT SEP 04 1 9675 10,'09/2004 BROKER 13 00 0 uc 000 31034 4,03443 4,03443 000 4,03443 
09 13'20~,4 DERIVATIVES 

Totals for security 22 00 000 6,827.50 6,827.50 0.00 027.50 

OPF PUT SEP 04 5YR T-NT OP 1080 

813G,(A OPF PUT SEP 04 5YR T-NOTE OP 1080 BROKER c) Ou 0 0C 000 47938 4,31442 4,31442 000 4,31442 
U8/2,~ 2Z,4 DERIVATIVES 

Totals for security 900 000 4,314.42 4,314.42 0.00 4.314A2 

OPF PUT SEP 04 5YR T-NT OP 1100 08-27-2004 
8,3j, u4 OPF PUT SEP 04 5YR 1100 27/08/2004 BROKER 7 r,0 0 tic, 000 15125 1,05875 1,05875 000 1AW 75 
01 10 2U-4 DERIVATIVES 

Totals for security 7 00 000 1,058.75 1,058.75 0.00 1,05875 

OPF PUT SEP 04 U S T-130NDS 105 
b/30,04 OPF PUT SEP 04 U S T-BONDS 105 BROKER I U0 0 00 000 1012 19 1,01219 1,01219 000 1,01219 
08/30'2U64 DERIVATIVES 
8 30 C4 OPF PUT SEP 04 U S T-BONDS 105 BROKER 900 000 000 1,012 19 9,10973 9,10973 000 9,10973 
Cd,K,2004 DERIVATIVES 

Totals for security 1000 000 10,121 .92 10,121.92 0.00 106121 .92 

OPF PUT SEP 04 U S T-BONDS 106 
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Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gairt(Loss 

Fixed I17COIlle 

Fixed Income Derivatkes - Options 

Sales 

8/-"J,L,4 OPF PUT SEP 04 U S T-BONDS 106 BROKER 2 Ou 0 00 000 47822 95644 95644 000 96644 
08 -30 2,,-,4 DERIVATIVES 
8 3u,'t,4 OPF PUT SEP 04 U S T-BONDS 106 BROKER 2 )C, 000 000 47822 95644 95644 000 956 44 
08 30'2C,04 DERIVATIVES 
d,30,04 OPF PUT SEP 04 U S T-BONDS 106 BROKER 200 000 000 47822 95644 95644 000 95644 
U&,K~20,4 DERIVATIVES 
6130,04 OPF PUT SEP 04 U S T-BONDS 106 BROKER 2 00 0 00 000 47822 95644 95644 000 95644 
08,30 2c"'4 DERIVATIVES 
B,jCj,C)4 OPF PUT SEP 04 U S T-BONDS 106 BROKER 2 CIO oe 000 47822 95643 95643 000 9W 43 
C.,3(1,2'DO4 DERIVATIVES 

Totals for security 1000 000 4,782.19 4,732.19 0.00 4,782.119 

OPF US T-BD PUT OPT MAR 04 105 20102104 02-20-2004 
2,2304 OPF US T-BID PUT OPT MAR 04 105 20/02;04 BROKER 2 ou u 00 000 974 10 1,W 20 1,94820 000 1,94820 
02,23 2004 DERIVATIVES 
2,23,04 OPF US T-BD PUT OPT MAR 04 105 20102j04 BROKER 7 00 0 00 000 974 10 6,81871 6,81871 000 6,81871 
02123 2N4 DERIVATIVES 
2j23,104 OPF US T-BD PUT OPT MAR 04 105 20/02,104 BROKER 2 Liu 000 000 974 10 1,94820 1,94820 000 1,94820 
02,23 2004 DERIVATIVES 
2,2304 OPF US T-BD PUT OPT MAR 04 105 20/02/04 BROKER 7 u0 0 -J 000 974 10 6,81871 6,81871 000 6,818 71 
02 23 201A DERIVATIVES 
2j23,04 OPF US T-BD PUT OPT MAR 04 105 20/02/04 BROKER 200 ri 00 000 974 10 1,94820 1 .94820 000 1,94820 
02,23 20']4 DERIVATIVES 
,L 23 04 OPF US T-BD PUT OPT MAR 04 105 20102104 BROKER 12 00 0 00 000 974 10 11,68921 11 .69921 000 1 1,6W 21 
u2 2-, -,c,~14 DERIVATIVES 
2, 04 OPF US T-BD PUT OPT MAR 04 105 20/02/04 BROKER 7 00 11 OL) 000 974 10 6,81870 6,81870 000 6.81870 

3,,LE4 DERIVATIVES 
2-23,04 OPF US T-BD PUT OPT MAR 04 105 20/02/04 BROKER 1 0 00 000 974 10 97410 97410 000 97410 
U2-3 201,4 DERIVATIVES 
2,23-14 OPF US T-BD PUT OPT MAR 04 105 20/02104 BROKER 1100 0 0(" 000 974 10 10,71511 10,71511 000 10,711 5 11 
U2 ;23,2004 DERIVATIVES 
2,23,1,'4 OPF US T-BD PUT OPT MAR 04 105 20/02/04 BROKER 300 0 00 000 974 10 2,92230 2.92230 000 2,92230 
02 23 20U4 DERIVATIVES 
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Totals for security -9 00 4,55940 .6,211 .30 -1,651 .90 0.00 4,651 .90 

US 10Y T-NT 112 PUT OPTN 05-21-2004 

5,24 L4 US 10Y T-NT 112 PUT OPTN 21/05/2004 BROKER 560 Ono 000 87358 4,36790 4.36790 000 4,39790 
C5,24,2 D`4 DERIVATIVES 
- 5 u(i 000 87358 4,36790 4,36790 ~'24 ~4 US 10Y T-NT 112 PUT OPTN 21105i2OO4 BROKER on 000 4,36790 
05 24 2~`4 DERIVATIVES 

5,24 04 US 10Y T-NT 11 2 PUT OPTN 21 ~0512004 BROKER 500 0 00 000 87358 4,36791 4,36791 000 4,36791 
05 24 K-4 DERIVATIVES 

5/24,04 US 10Y T-NT 112 PUT OPTN 21105/2004 BROKER 500 000 000 87358 4,36790 4,36790 000 4,36790 
05'24,2004 DERIVATIVES 
5,24 04 US 1 OY T-NT 11 2 PUT OPTN 21/05/2004 BROKER 500 Ooo 000 87358 4,36790 4,36790 000 4,36790 
05 24 DERIVATIVES 
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Realized Gain/Loss Detal I rage I I I -MP 

Trade Trade Unit Market Translation Total 
Sett-le Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWLoss 

Fixed Income 

Fixed Income Derh atives - Options 

Sales 

2/2304 OPF US T-BD PUT OPT MAR 04 105 20102104 BROKER 4 Ou 0 00 000 97410 3,89640 3,89640 000 3JW 40 
02 23'2u,-4 DERIVATIVES 

Totals for security 5800 000 56,497 .84 56,497.84 0.00 W07.84 

OPF US T-NT PUT OPT MAR 04 112 20102/04 02-20-2004 
1 30,04 OPF US T-NT PUT OPT MAR 04 112 20/02,04 PRICE 33 00 41688 13 75704 42688 -14,08704 -33000 000 -33000 
02 03/20u4 421 88 BROKER COMMISSION 165 00 BROKER 

DERIVATIVES 
2 5,04 OPF US T-NT PUT OPT MAR 04 112 20jO2,'04 PRICE 33,)0 323 13 10,66329 42688 -14,08704 -3,42375 000 -3 .42375 
02 ;09/2uu4 328 13 BROKER COMMISSION 165 00 BROKER 

DERIVATIVES 
Totals for security -6600 24,42033 -28,174 .08 -3,753.75 0.00 -%753.75 

OPT PUT DEC 04 T-NT OPT 111 11-26-200 
9 21 j4 OPT PUT DEC 04 111 26/11/2004 PRICE 046875 5 OL, 4r 5 75 231875 67688 -3,38440 -1,06565 000 -1 .06565 
09,2~ 2'~134 BROKER COMMISSION 25 00 BROKER 

DERIVATIVES 
9,2104 OPT PUT DEC 04 111 26/11/2004 PRICE 045313 5 OC, -448 IS 224065 67688 -3,38440 -1,14375 000 -1,14375 
09,23,2C--,4 BROKER COMMISSION 25 00 BROKER 

DERIVATIVES 
11,2~,04 OPT PUT DEC 04 111 26/11/2004 BROKER DERIVATIVES 1 jo 000 000 55750 55750 55750 000 

W500 111292,--'4 - 



Total* for security: 0.00 -298.47 0.00 -MAT 0 .00 .2N .47 

Mark-to:Markets USQ 

112/04 000 000 -500 000 000 -500 000 -500 

01/02/2004 

112/04 000 000 -1500 000 000 -1500 000 A 5 00 

01/0212004 

10 1/2/04 000 000 -4000 000 000 -4000 000 -4000 

01/02/2004 

1/2/04 000 000 -1000 000 000 -1000 000 -1000 

01/0212004 

1/2/04 000 000 -1000 000 000 -1000 000 -1000 
01/0212004 

1/2/04 000 000 -500 000 000 -500 000 -500 

01/0212OG4 

112104 000 000 -1000 000 000 -1000 000 -1000 

01/0212004 

1/5/04 000 000 -500 000 000 -500 000 -500 

01/0512004 

1/5104 000 000 -500 000 000 -500 000 -500 
01/05r"4 
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Realized Gain/Loss Detail Page 175 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gairk/Loss Gain/Loss Gain/Loss 

Futures 
Futures 

Future Commissions 

Mark,to-Markets EUR 
1/19/04 000 000 -4957 000 000 -4957 000 -49 57* 

01/19/2004 
1119/04 000 000 -4957 000 000 -4957 000 -4957 

01119/2004 
1/20104 000 000 -4950 000 000 -4950 000 -4950 
01/2=004 
1/28/G4 000 000 -5043 000 000 -5043 000 -5043 
01/28/2OG4 
1128104 000 000 -5043 000 000 -5043 000 -5043 
01/28/2004 
9/14/04 000 000 -4897 000 000 -4897 000 -4897 
09/14/2004 



Accoui aber CWFOG 

CWFDN - WAA CORE PLUS 
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Page 1176 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 
Future Commissions 

115/04 000 000 -6000 000 000 -6000 000 -6000 

0110512004 

1/5/04 000 000 -500 000 000 -500 000 -50 

01/0512004 
0 

1/5/04 000 000 -1500 000 000 -1500 000 -1500 

01/05/2004 

1/5/04 000 000 -1000 000 000 -1000 000 -1000 

01105/2004 

1/6104 000 000 -3000 000 000 -3000 000 -3000 

01/06/2004 

116/04 000 000 -1000 000 000 -1000 000 -1000 

01106/2004 

1/6/04 000 000 -2500 000 000 -2500 000 -2500 

01106/2004 

116/04 000 000 -2000 000 000 -2000 000 -2000 

01/06/2004 

116/04 000 000 -1000 000 000 -1000 000 -1000 

01/06/2004 

116/04 coo 000 -12000 000 000 -12000 000 -12000 
01/0612004 

IM04 000 000 -1000 000 000 -1000 000 -10000 
01/07/2004 

V7104 000 000 -6000 000 000 -W 00 000 -6000 
0110712004 

1/7/04 000 000 -12500 000 000 -12500 000 -12500 
01/07/2004 

118/04 000 000 -2000 000 000 -2000 000 -2000 
01/0812004 

1/8/04 000 000 -1000 000 000 -1000 000 -1000 
01/08/2004 

1/8/04 000 000 -2500 000 000 -2500 000 -2500 
01108/2004 

118/04 000 000 -500 000 000 -500 000 -500 
01108/2004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reakc- GIL Detail 
011 Jan 04 - 31 Doc 04 



Accouli aber CWFOG 
CWFON - WAM CORE PLUS 

CMOs 

Page 177 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

-Settle Date Shares/Par Price Proceeds cost Cost_ _Gain/Loss. -Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 

119/04 000 000 -2500 000 000 -2500 000 -2500 
01/09/2004 

1/9/04 000 000 -1500 000 000 -is 00 000 -is 
01/09/2004 4 

1/9/04 000 000 -2000 000 000 -2000 000 -2000 
01/09/2004 

1/9/04 000 000 -1000 000 000 -1000 000 -1000 
01/09/2004 

1/9104 OGO 000 -500 000 000 -500 000 -500 
01/09/2004 

1/9104 000 000 -500 000 000 -500 000 -500 
01/0912004 

1/9104 000 000 -1500 000 000 -1500 000 -1500 
0110912004 

1/9/0-4 000 000 -1000 000 000 -1000 000 -1000 
01/0912004 

1/91064 000 000 -1500 000 000 -1500 000 -1500 
0110912004 

1/9/04 000 000 -6000 000 000 -6000 000 -6000 
01/09/2004 1 

1/9/04 000 000 -500 000 000 -500 000 -500 
01/0912004 

1/9/04 000 000 -2500 000 000 -2500 000 -2500 
01/09/2004 

1/9/04 000 000 -500 000 000 -500 000 -500 
01/09/2004 

1/9104 000 000 -1500 000 000 -1500 000 -1500 
01/0912004 

1/12/04 000 000 -7000 000 000 -7000 000 -7000 
01/1212004 

1/12104 000 000 -7000 000 000 -7000 000 -7000 
01/1212004 

1/12104 000 000 -6000 000 000 -6000 000 -6000 
0111212004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reafizt,- GIE Detail 
01 Jan 04 - 31 Doc 04 



Page 178 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 

1112/04 000 000 -2500 000 000 -2500 000 -2500 
01/1212004 

1113/04 000 000 -2500 000 000 -2500 000 -25 
01/13/2004 

1/14/04 000 000 -1000 000 000 -1000 000 -1000 
01/14/2004 

1/14/04 000 000 -1000 000 000 -1000 000 -1000 
01/14/2004 

1/14/04 000 000 -500 000 000 -500 000 -500 

01/1412004 

1/14/04 000 000 -500 000 000 -500 000 -500 
01114t2OO4 

1115/04 000 000 -1500 000 000 -1500 000 -1500 
01115/2004 

1/15104 000 000 -1000 000 000 -1000 000 -1000 
0111W2004 

1/15/04 000 000 -5000 000 000 -5000 000 -5000 
01/15/2004 

1/15/04 000 000 -1000 000 000 -1000 000 -1000 
01115/2004 

1/15/04 000 000 -3000 000 000 -3000 000 -30000 
01/15/2004 

1/16/04 000 000 -1000 000 000 -1000 000 -1000 
01/1612004 

1/16104 000 000 -5500 000 000 -5500 000 -5500 
01116/2004 

1/16104 000 000 -500 000 000 -500 000 -500 
01116/2004 

1120/04 000 000 -500 000 000 -500 000 -500 
01/20/2004 

1/20104 000 000 -500 000 000 -500 000 -500 
01/20/2004 

1/20104 000 000 -500 000 000 -500 000 -500 
01120/2004 

Northern Trust *Generated by Nodhem Trust frorn penodic data on 28 Feb 05 C0661 

Realki.- G/E Detail 
01 Jan 04 - 31 Dec 04 

Accoui IdWCWF06 

CWFDN - WAM CORE PLUS 

CWFOG 



Accour aber CWFO6 

CWFDN - WAM CORE PLUS 

CWFOG 

Page 179 of 445 * Realized Gain/Loss Detail 
Trade/ Trad Unit Market Translation Total 

Settle Date Shares/Par Pnc: Proceeds cost cost GainfLoss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 
1/20/04 000 000 -2500 000 000 -2500 000 -2500 
01/2012004 

1/20/04 000 000 -500 000 000 -500 000 -5000 
01/20/2004 

1/20/04 000 000 -500 000 000 -500 000 -500 
01/20/2004 

1/21/04 000 000 -500 000 000 -500 000 -500 
01/21/2004 

1/21104 000 000 -500 000 000 -500 000 -500 
01/21/2004 

1/21/04 000 000 -1500 000 000 -1500 000 -1500 
01/21/2004 

1/21/04 000 000 -1500 000 000 -1500 000 -1500 
01/21/2004 

1/21/04 000 0 DO -1500 000 000 -1500 000 -1500 
01/21/2004 

1/21/04 000 000 -1500 000 000 -1500 000 -1500 
01/2112004 

1/21/04 000 000 -1500 000 000 -1500 000 -1500 
01/21/2004 

1/22104 000 000 -1500 000 000 -1500 000 -1500 
01/22/2004 

1/22/04 000 000 -1000 000 0 DO -1000 000 -1000 
0112212004 

1/22/04 000 000 -5000 000 000 - .5000 000 -5000 
01/22/2004 

1/22/04 000 000 -500 000 000 -500 000 -500 
01/22/2004 

1/22/04 000 000 -1500 000 000 -1500 000 -1500 
01/2212004 

1/23/04 000 000 -3000 000 000 -3000 000 -3000 
01/23/2004 

1123104 000 000 -1000 000 000 -1000 000 -1000 
01123/2004 

Northern Trust *Generated by Northem Thist from periodic data on 28 Feb 05 C0661 

Reafizt.. GIL Detail 
01 ion 04 - 31 Dec 04 



* Realized Gain/Loss Detail Page ISO of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 
1/23/04 000 000 -2000 000 000 -2000 000 -2000 
0112312004 

1/23/04 000 000 -3500 000 000 -3500 000 -350010 
01/23/2004 

1/26/04 000 000 -12000 000 000 -12000 000 -12000 
01/26/2004 

1/26/04 000 000 -10000 000 000 -10000 000 -10000 
01/26/2004 

1/26/04 000 000 -500 000 000 -500 000 -500 
01/26/2004 

1/27/04 000 000 -500 000 000 -500 000 -500 
01/27/2004 

1/27/04 000 000 -1000 000 000 -1000 000 -1000 
01/27/2004 

1/28/04 000 000 -2000 000 000 -2000 000 -2000 
01/28/2004 

1128/04 000 000 -500 000 000 -500 000 -500 
01/2812004 

1/28104 000 000 -1000 000 000 -1000 000 -1000 
01/2812004 

1/28/04 000 000 -2500 000 000 -2500 000 -2500 
01/28/2004 

1/28/04 000 000 -500 000 000 -500 000 -500 
01/2812004 

1/2a104 000 000 -1500 000 000 -1500 000 -1500 
01/28/2004 

1/28/04 000 000 -2000 000 000 -2000 000 -2000 01/28/2004 

1/211104 000 000 -500 000 000 -500 000 -500 
01/28/2004 

1/28/04 000 000 -12000 000 000 -12000 000 -12000 01/28/2004 

1128104 000 000 -500 000 000 -500 000 -500 01128/2004 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 
i 

Reafizt~,- . GIL Detail 
01 Jan 04 - 31 Doc 04 

Accow aber CVVF06 

CWFDW - WAM CORE PLUS 

CWFOG 



Accoui nber CWVFN 

CWFDN - WAM CORE PLUS 

CVVFO6 

Page 181 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 
Future Commissions 

1128104 000 000 -1000 000 000 -1000 000 -1000 
01/2812DO4 

1/28/04 000 000 -3500 000 000 -3500 000 -35 00* 
01/28/2004 

1128/04 000 000 -1500 000 000 -1500 000 -1500 
01128/2004 

1/28104 000 000 -5500 000 000 -5500 000 -5500 
01/28/2004 

1/28/04 000 000 -2000 000 000 -2000 000 -2000 
01128/2004 

1/29/04 000 000 -2500 000 000 -2500 000 -2500 
01/29/2004 

1/29/04 000 000 -1500 000 000 -1500 000 -1500 
01/29/2004 

1/29/04 000 000 -500 000 000 -500 000 -500 
01/29/2004 

1/29/04 000 000 -1000 000 000 -1000 000 -1000 
01/29/2004 

1129/04 000 000 -7000 000 000 -7000 000 -7000 
01/2912OD4 

1/29/0-4 000 000 -500 000 000 -500 000 -500 0 
01/29/2004 

1/29104 000 000 -1000 000 000 -1000 000 -1000 
01/29/2004 

1/29/04 000 000 -1500 000 000 -1500 000 -1500 
01/29/2004 

1/29104 000 000 -2000 000 000 -2000 000 -2000 
01/29/2004 

1/29104 000 000 -4500 000 000 -4500 000 -4500 
01/29/2004 

1/29/04 000 000 -500 000 000 -500 000 -500 
01/2912004 

1/29/04 000 000 -1500 000 000 -1500 000 -1500 
01/2912004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realkc GIL Detail 
01 Jan 04 - 31 Doc 04 



Accoui nber CWFO6 

CWFDN - WAIIIIII CORE PLUS 

CWFOS 

Page 182 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/par Price- Proceeds Cost Cost Gainfl-oss, Gain/Loss GaaVLoss, 

Futures 

Futures 

Future Commissions 

1/29104 000 000 -1500 000 000 -1500 000 -1500 
01/29/2004 

1/29tG4 000 000 -2500 000 000 -2500 000 -25000 
01/29/2004 

1/29104 000 000 -2500 000 000 -2500 000 -2500 
01/29/2004 

1129104 000 000 -500 000 000 -500 000 -500 
01/29/2004 

1/29/04 000 000 -12000 000 000 -12000 000 -12000 
01/29/2004 

1129104 000 000 -1500 000 000 -1500 000 -1500 
01/29/2004 

1/30/04 000 000 -500 000 000 -500 000 -500 
01/30/2004 

1/30/04 000 000 -3500 000 000 -3500 000 -3500 
01/30/2004 

1130/04 000 000 -2500 000 000 -2500 000 -2500 
01/30/2004 

1130/04 000 000 -500 000 000 -500 000 -500 
01130/2004 

0 1/30/04 000 000 -500 000 000 -500 000 -500 
01/30/2004 

1/30/04 000 000 -3000 000 000 -3000 000 -3000 
01/30/2004 

1/30104 000 000 -500 000 000 -500 000 -500 
0113012004 

1/30/04 000 000 -5000 000 000 -5000 000 -5000 
01130/2004 

1/30/04 000 000 -1500 000 000 -1500 000 -1500 
01/30/2004 

1/30/04 000 000 -500 000 000 -500 000 -500 
01/30/2004 

2/2/04 000 000 -1000 000 000 -1000 000 -1000 
0210212004 

Northern Trust *Generated by Nodhem Trust frorn periodic data on 28 Feb 05 C0661 

Realk, GIL Detail 
01 Jan 04 - 31 Doc 04 



Accouj nber CWFOG 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 185 of 445 + Realized Gain/Loss Detail 
Traoe~ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost L,06t Gain/Loss ---Gain/Loss-- ----Gain/Loss 

Futurc,~ 

Futures 

Future Commissions 

2,9,A 00,j G ~0 I j ''00 1000 7, Ov -1000 
(12,,)Q 2,,-4 

Z,9134 -,00 0 GO 25,A 0 GO -2500 000 -25000 
02 ')~ 2034 

2 9 04 000 coo 25 0, 000 2500 000 -2500 
02 09 2~(4 

2 9'04 000 10 ''o 0 00 -1000 0 uO -1000 
lj-,Oj 2u,-'4 

-' 9 04 0 UO C ju 5 00 000 00 -2500 000 -2500 
62 1~1, 2,--4 

2 ~4 00 jr-C C)F) -1000 000 -1000 
O~ 2-~ 4 

2,1(,,,4 0 j L) C, 00 z5 cu u 00 to -2500 Goo -2500 
02,10 2o,4 

2,11 -4 000 0 0111 5 u(, -500 000 -500 
02111 2EC4 

21 1 044 000 4u O'j 0 00 q -40 GO 0 00 4000 
02,11,2u-'~4 

2'11 --14 0,-,0 j 00 5~ uO 0 00 -5500 000 -5500 
02,11 2,A4 

1 0 4 00 L, 00 tC (j,) 6 'jo -6000 000 -6000 
C,2,11 2004 

2 11 C~4 0 OIj j DO 5 D, 0 00 ~,O -500 000 -500 
02,'1 1,2'Q4 

2,11 114 C, do u(, 10 0, u 00 1000 000 -1000 
02,11 201~4 

2,11 14 000 )OU -65 00 000 ,(j -6500 000 -6500 
,-2 11 20r4 

2 11 D4 0 00 r''10 -25 FO Goo ju -2500 000 -2500 
02,11/20A 

2,11 (1-4 0 Oc 060 -10 uO 000 jj -1000 000 -1000 
U2,11 2(,u4 

2 1 I'G4 0 DO 000 -60 EIO 000 CL) -6000 000 -6000 
C,2,11,2C,,-14 ' 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realizi- GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 186 of "5 * Realized Gain/Loss Detail 
Tracle, Trdde Unit Market Translation Total 

Settle Date Shares,Par Price Proceeds Cost Gost Gain/Loss Gain/Loss GainiLoss 

Futures 
Futures 

Future Commissions 

2 11 04 0(1" 0 N, 15 cu uuo -0 -1500 0 00 -1600 

U2 11 2-~A 

2 11 04 u 00 0 00 5 LIU 000 0 500 000 -F) 00 

rz 11 2r '4 

2,11 04 000 000 -66 N 600 '',-o -6000 000 -6000 

(j-, 1 1 2534 

2 1 - 12 '4 0 00 u(', 2,1 0 CIO -2000 000 .2000 

02112 20,34 

j -0 '12A 0 C D u 90 21D CIL) 000 2000 000 -2000 

4 0 00 u 00 lrj fO 000 C) 1000 000 -1000 

ul~ 12 20-j4 

2, 1 21 ) 4 Oon 0 0(" 25 Ljo 0 00 0 2500 000 -2500 

u2; 1 2 2,V4 

2,12 C4 0 06 0 C,(j JO L) 00 . . . 0 -500 000 -500 
02,12'2VD4 

2,1204 0 0 0 0 X -25 L,(- 000 ~O 2500 000 -2500 
02 12/2"04 

2'12 )4 0 00 0 0c, 5 uL, L, (10 ''0 500 000 -500 
02,12 2j-,4 

2,12 04 u uO 000 25 u, u 00 -,0 -2500 000 -2500 

02 12,2~,~)4 

17 ~4 000 000 45 (jO 000 'jC) -4500 000 -4500 
02,17,2,ju4 

~ 1 'iTj 4 000 0 LjO 5 C,,- 000 ''0 -2500 0 00 -2500 
02,18,2L', 4 

18,A 0 A -5 uv 000 L'o 500 000 -500 
i2 1~,2,j,-4 

2 1 ~,C4 000 0 UO 25 GO 000 c-0 -2500 0 00 -2500 

18 0 CIO 000 Ili 00 000 i_'O -1000 000 -1000 
0-- 1 4 

I ~3 (,4 13 L)j C, OL, 25 uo 0 DO ('0 2500 0 00 -2500 
02,18 2"-4 

Northern Trust *Generated bv Northern Trust from penodic data on 28 Feb 05 C0661 

Realizt.. GIL Detail 
01 Jan 04 - 31 Dec 04 

Acc-out nber CWFO6 

CWFDN - WAM CORE PLUS 

CWFO6 



Accoui nber CWFOG 

CWFDN - WAIN CORE PLUS 

CWFOG 

Page 187 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost C C)SI Gain/Loss Gain/Loss GaffVLoss 

Fialtre.s 

Futures 

Future Commissions 

2 18'64 U 00 000 CIL' 0 U0 "0 -500 000 -500 
L12 18 2'4-4 

2 1 ~, ,4 CJ , "D ('10 ),JO 0 500 0 00 -5000 
,-,2 18 201 14 

2 1804 0 Nj (j 0(1 -H, UU L) 00 0 -2500 000 -2500 
u2 18 2,,1-14 

2 1, L,4 L, L, Oo 500 0 UO -500 
02,19 2c,4 

", I ~ 04 0 Of, 00 211 uO F, 00 "0 2000 000 -2000 
21 ~-4 

19, ~4 0 1-1c, C") 5 tj 60 oc, 500 000 -500 
02, 1(~,2[ A 

2, 1 ~114 0 00 OOL1 UO 000 -0 -500 0 00 -500 
u2 19 2CiN 

2,19 L4 0 GO 00 1 L, 0 00 CO 1000 000 -1000 
02,19 20N 

2, 19 04 0 00 0 00 -25 Ou 000 "0 -2500 000 .2500 
02,19 2rr-4 

2,19,('4 C) oo C, F10 ~ 0 1) 000 -.0 -500 000 -500 
02~1 9,2004 

0 ' 2C, C,4 000 (100 5 cc 000 ''0 500 000 -500 
02,20 20'-14 

2,2) 04 000 -10 00 0 00 "0 1000 0 00 -1000 
02 2L) 2~1-,4 

2 -2-3 C~4 0 CC, 000 26500 000 0 26500 0 00 -28500 
02 2L),2004 

2,201, 4 000 C FICI 1 0 U GO A 1000 000 -1000 
62,20,21KA 

,2!20 04 000 0 00 500 000 jo -500 0 GO -500 
0220,2504 

2 2004 0 Ou n 00 -500 coo UO -500 000 -500 
02,20 2r,r,4 

2,2-, N 0 GO 000 -17000 C, 00 17000 000 -17000 
02,23,2rj~14 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reali::,-- GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 188 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Datc Shares/Par Price Proceeds Cost C ost Gain/Loss Gain/Loss Gainl 

Full 

Futures 

Future Commissions 

- 2' l4 0 U() 0 00 25 r,~ 0 00 0 2500 0 00 -2500 
n2,2, 2--4 

2 2--,-"4 .,j 00~j -lu L 000 ",C) -1000 000 -1000 
n2 2 3 2,-C4 

2,23, 00 o0o 13", IIL' 0 00 "0 -13000 000 -13000 
02 2~' 2,A4 

2 24 1 l4 15,iC, 0 00 _O 1500 000 -1500 
02,24 2,-,-~4 

2 24 C4 0 0 G 0 N 2b i,-- 000 0 2500 000 .2500 
~2 241-,-4 

2 25"j-1 0 uc, 200 25 0,- U 00 A -2500 000 -2500 
02,25 

2 25')4 0 011 0 00 -5 0, i, 00 ~-o 500 000 -500 
02 2~120,,4 

') 25,C,4 0 l 000 -lu ou 000 1000 0 00 -1000 
02 25 2o-14 

2)25/~4 or"o 000 -25 (lu 0 00 A -2500 (100 -2500 
02 25,2904 

2 26'N 000 35 ll,j 1) 00 co -3500 0 00 -3500 
02,26,2C04 

2 26,)4 0 D, zk"o ID 00 100 -23000 G 00 -23000 
C~2126 2CID4 

2 2 t) 1~ 4 OV) 000 100c, 000 Co -1000 000 -1000 
)2, 26 -'~-4 

2 2l, 1-14 0 uo 00 -2-30 U 00 FC) -23000 000 -23000 
02,26,2l 

2 26A 000 0 DO l 000 6500 C, 00 -6500 
~-2 26 2,04 

2 2tD C-I 0 00 000 l 30 J 00 1 Flo 6500 000 4500 
C2 26,21,-A 

',2704 000 0 CjU 3(l CC, 000 -3000 000 -3000 
02,27 2,F4 

2 27 ~4 DID 00 -25 CIO 0 Uo ''0 2500 000 -2500 
u2,27 -C, l4 

Northern Trust *Generated by Nirthern Trust from penod1c data on 28 Feb 05 C0661 

Reall GIL Detail 
01 Jan 04 - 31 Dec 04 

Accout nber CWF06 

CWFDN - WAM CORE PLUS 

CWF06 



* Realized Gain/Loss Detail Page 189 of 445 

Tradc, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost L06, Gain,Loss Gain/Loss GauAoss 

Fu I III -C, 

Futures 

Future Commissions 

-7114 0 OIL) 25 -r, )00 0 2500 000 -2500 
U2 27-1C,1ji 

" 2 TC4 0 u'jo lu u 000 0 -1000 0 00 -10000 
(-2'27,K(,4 - 

Z,27 ~4 6 0 UO 5 30 ''0 -500 0 GO -500 
02,27 2oiA 

2 27 04 C, (,0 0 00 -1() 00 0 00 -1000 
02~27 2u,D4 

''0 2 27 f4 C, Cl" ()C) 0 00 3000 000 -3000 
0-- 

311 A e uL, )0,) 25 0(-, 0 UO '0 2500 0 CO -2500 
03 01 2UIJ4 

3 1 34 0 00 0) 1500 000 -1500 060 -1500 
0" ~31 2004 

IZIN 000 A -25 00 000 fj -2500 000 -2500 
03 02,2r,14 

3,2 04 000 0 Od 1L, 00 000 C) -1000 000 -1000 
63,02,2034 

3,2 04 U 00 000 5 uO 0 00 t,() 500 000 -500 
03,02 2,D(A 

3 204 0 0c, C, 00 -25 00 000 0 -2500 000 -2500 
03 02 2004 

3 3 04 0 OU DO 20 Ou 000 ~O 2000 000 -2000 
03 j, '-,V4 

3 '1 4 0 00 0 00 -5 CO 000 'jo -500 000 -500 
~- '13 2C, 4 J 

- '4 0 00 Ojo 25 j,~ (1 00 L'O 2500 0 00 -2500 
lj3,'~~ 2, A 

3 4,,,4 0 Ou 0 OL) -lu 00 000 -1000 000 -1000 
(-I-' 'A 2C-4 

4 C4 0 CO 0 O(j 25 00 000 -2500 000 -2500 
13 04'-(,j4 

4,,4 0 00 jo 10 CC 000 1 C-0 -1000 000 -1000 
1)' 0412-114 

Northern Trust *Generated by Norlhern Trust from periodic data on 28 Feb 05 C0661 

Reali,-,,- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accour nber CWFOG 

CWFDN - WAM CORE PLUS 

CWFOS 



Page 190 of 445 
* Realized Gain/Loss Detail 

Trade, Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cos', Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 
-' 4 -4 0 LA) Ij 00 -35 t-'j D 00 3500 000 -3500 

ri j, A 2,1-,,4 

3 4,~4 0 00 1, nO -50-l ON -0 500 000 .500 

C,,~,04 26-,4 

3'4,,,4 000 U CO 55'A 000 5500 000 -5500 

O-j 04,2-,,j4 

j 4,,j4 O(ju i'JO i1i 00 000 1000 0 00 -1000 

03'042VA 

3/4,u4 0 00 '1 Oll -1500 000 -1500 000 -1500 

03 C4 2-64 

~,4,,~4 0 uo 0 CIO -5 00 GOO 00 -500 000 -500 

j5104,2004 

~ 4 04 0 0C 0 Ou 10 OLI 000 1 L'o 1000 0 00 -1000 

03 04 204 

3,5,'04 0 U0 000 30 00 000 1 uo 3000 0 UO -3000 

03 05 20,A 

3/5,04 000 0 Do lu CIO ouO ''o -1000 000 -1000 

03'052004 

3 5 j4 000 000 -4000 000 '0 AO 00 000 -4000 

03,05/2uO-I 

? 5,1,4 0 00 0 00 65 00 0 OCI -6500 000 -6500 
w F)5,2(jj4 

3,5 n4 000 -DOO 5 OL) 000 UO -500 0 00 -600 
03, D5 21,04 

3 `5 54 0 A 0 Ou 105 UU L) 00 )'-0 -10500 000 -10500 
A C15 2l-)4 

3 '1,04 OOU "00 1L, UJ u 00 -0 10 Ou 000 -1000 
Ll~ 05 2',,- 

3,5 04 0 OC) 0 00 35 Ou 000 CIO 3500 000 -3500 
03 (15 2CII14 

I 5,1A 000 000 -55 L"I 0 U0 00 -5500 000 .5600 
~-,3 -5 

" 5,' 4 00() 0 DO -1006 000 -0 -1000 000 -1000 
03 1~5 2'~u,4 

*Generated bv Northern Trust from penodlc data on 28 Feb 05 C0661 Northern Trust 

Realizt- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accout nber CW06 

CWFDN - WAM CORE PLUS 

CWF06 



Page 191 cpf 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Ddte Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GairAoss, 

Fwurc~ 

Futures 

Future Commissions 

~4 000 00 F, 00 "o 10500 000 -10600 
~,3 j5 2CC,4 

3 5,04 00 00 15 (,L) 000 )0 1500 0 00 -11153 00 
0,3 05,2004 

3 'v04 0 (JO 000 5 LE, 000 1-0 -500 6 or, -500 
L-3,r)5 2Fr,4 

3 5 104 0 GO 0 00 (,c 000 ''0 6000 000 -6000 
03 05,2004 

3,5 24 a C,C] OL, U Ou -1) 500 U 00 -600 
C,3 05 2034 

3 5 04 000 ")OU 10 0 00 CO -1000 000 -1000 
0-' 05,20~14 

3,5 04 0 00 000 - 11 1) 0 0 00 0 -500 000 -500 
03 05 21,04 

3'5 04 000 000 5 (~o 000 1~0 -500 000 -500 
03,'05,2Lin .4 

3,804 0 CIO 0 co 15 Ou 000 '0 -1500 000 -1500 
03 08'20L,4 

3 8 04 0 CIO 0 U 0 -10 ou 000 "0 -1000 000 -1000 
03,108,20A 

3 8'04 0 00 2b GO 0 U0 00 -2500 000 -2500 
03'08 2,-,,-j4 

, 8 f14 0,)0 uo 10 00 0 00 0 1000 000 -1000 
fD3 fj6 -~C',4 

8,64 0 Ou i rV, -55 03 000 uO -5500 000 -5500 
D8 26i~4 

318T14 0 uu 00 15 f,(j u 00 CO -1500 0 00 -1500 
2L),)4 

J 8, A 0 00 000 I'D 00 0 00 -0 -1000 000 -1000 
,3'08 2r,04 

3,9 04 0 Ou L)O 35 uu 000 -3500 000 -3500 
03,,)9 2,ju4 - 

~ 9,,4 000 0,)o 0, 1 000 F'O -500 (1 00 -500 
0-1 f1c-'21o4 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

RealizL-- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accoui nber CVVF06 

CWFDN - WAM CORE PLUS 

CVIF06 



Accour iber CWF06 

CWFDN - WAM CORE PLUS 

CWF06 

Page 192 of 445 * Realized Gain/Loss Detail 
Traci e I Trdde Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost C ost Gain/Loss Gain/Loss GairVLoss 

Futurcy 

Futures 

Future Commissions 

,`i -~4 0 (,F, 25 ',,C 1,60 A -2500 0 00 -2500 

A Oc, 2~u4 

,,9',j4 U tjO 0 J - 25 t~u (j,)O -2500 0 00 -25000 

r3,09 2~0,4 

3 9,04 000 0 ~ 0 5 C, 0 00 A -5000 000 -5000 

03,09/20,,4 

3rC, 04 CIO uuu 2c~ Cu Goo no -2000 000 -2000 

-, I 'i - ~" 1 4 

9 r,4 0 OL, o0c, 1C 00 000 0 -1000 000 -1000 

W 09,20'~4 

3 9 04 0 GO 0 )U 25 00 000 (JO -2500 0 Do -2500 

1)3,09,2-4 

X9 G4 000 o0o 20,)u 000 "0 2000 000 -2000 

03,09'21'04 

3 1 O'L,4 000 000 - 14, LO 000 -14500 000 -14500 
03,10 2,j04 

3 10 04 000 0 00 21, r,~ 000 uo -2500 000 -2500 
03,1 Oi2034 

3,10 04 0 Ou 0 ~10 -170 Ou 000 CO 17000 0 00 -17000 
-)3/ 10 20Cj4 

I'll F,4 0 011 0 ou - 0 00 ou 1000 000 -1000 
,,3 

~~, 1 --04 0 0 n ji) 35,0 000 no 3500 0 0 0 -W 00 
N 12~20-4 

1 1 ZILA o LIG 0 00 -500 000 .500 
0312, 20,)-l 

1, 1204 000 000 145 Ulu U 00 C) -14500 0 00 -14500 
0,12 2-,-,4 

12 ~A 0 OF, X, -1,5 Du 000 ''0 15500 0 00 -15500 
C,~ 1,,--14 

1-4 0(-)'' r) DO 15 CL, 0 DO 'o -1500 000 -1500 
12'l 2 90'4 

'i i2 -4 000 000 15 Ou 0 00 no -1500 0 00 -1500 
0 3, 1 2 2 (,1 4 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realizt- GIL Detail 
01 Jan 04 - 31 Dec 04 



Accour iber CW06 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 193 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Gost Gain/Loss Gain/Loss GaindLoss; 

Futurc.s 

Futures 

Future Commissions 
3 12 _4 0 00 000 35 '0 000 'jo 3500 coo -3600 
03,12 2,,04 

3 12 A 0 Ou 0 OG -850 1 ~r, 000 CIO 85000 000 -850000 
n3 12,2004 

3,12'04 0 00 000 5 00 000 CO -500 000 -600 
O~,12,2004 

3/12,04 0 OID 000 -1 -,6 000 0 -1000 000 -1000 
03 12 2~C4 

3 15 04 0 01) Oll U0 00 ('0 500 Goo -500 
03 15,2OC4 

3 15,1A 0 Ou 000 16 00 o0O 0 1000 OCIO -1000 
Cj3,1S,2C)C,4 

1 5 r, 4 0 0) 000 5 L)LJ coo 00 -500 000 .500 
,j3 15 ~w4 

3,15,,)4 0 (j(j 000 20 C,0 rio A -2000 000 -2000 
03,15 26,',4 

3/15,04 000 0 00 -lrjj OCI 000 ro -10000 000 -10000 
03152004 

3 15",,4 0 00 00) -5 GO OuG -0 500 000 -500 
03 15 2C-,4 

Y1 5 A Or, u tjo -195 W L) 00 _0 -19500 0 DO -19500 
C-3,'! 5 Z 

00,) cl DID 00 L'O -25 00 000 -2500 

r,4 (10 " CIO 2~ On 000 0 2000 000 .2000 
A 15,2-,-,4 

15 rA 0 Ou " 00 55 CIO 000 )0 5500 coo -5500 
3 1 " 2C - 4 

o L)O 00 nfj 000 -'0 500 000 -500 
03,15 2,~C,4 

~ 15,A 0 00 000 -5 UIj 000 -0 -500 000 -500 
~)3 15 20,)4 
1, 1~ t,4 0 110 0 00 .11)() 000 IJ 0 -10000 000 -10000 
u I 1 1- 20 ~ 4 

Northern Trust 'Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realk, GIL Detail 
01 Jan 04 - 31 Dec 04 



Accout aber CWF06 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 194 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares,'Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaini'Loss 

Futures 

Futures 

Future Commissions 

'3 15"A 0 00 0 00 10 LU 000 (~C) -1000 000 -1000 
0-5,15 --()C,4 

,1 15 04 0 LIG 000 11,00 C, 00 L~o 1500 000 .15000 
0~ 15 2~,('~4 

3 15 (4 0 011 0 0(1 2C jo G 00 -0 2000 0 00 -2000 
03'1 52CU4 

3 15 IA 0 00 0 G U, 100 00 000 uo 10000 G 00 -10000 
03,15 20-4 

,, 15 A 000 000 -55 CV, 000 -5500 000 -6500 
03 1 ~ K -14 

3,15 C4 0 00 000 3u U0 000 '-0 -3000 000 -3000 
03 1~ --'r,,-4 

T 1 F 04 000 000 -3000 000 -,o 3000 0 UD -3000 
03"15 --LC4 

3,15'-1 000 0 00 1 C Gu 000 -0 -1000 000 -1000 
03,115'2064 

3/16,04 OQU 00 10 L", 000 -1000 0 00 -1000 
c3,16,2U,4 

16 h4 0 U') OU 5 O,j 000 ,0 -500 0 0 -500 
Wilt),2(,~4 

0 3 IE C4 000 00 50 0(j 000 5000 0 DO -5000 
-3'1 r 2 j( 4 

16 64 000 u (ju 5 U 000 L,C) 500 000 -500 
1,3 16 2(,,,4 

~, 16 14 0 rb U C X) SO 0 00 0 -5000 000 -5000 
(-~3116 2r,,,,4 

3,16 ~ ~4 o c)(, 0 00 -cu ()L- 000 0 -6000 U 00 -6000 
C13 16 20(14 
, 1~ r,4 0 00 0 Do -170 00 000 1-0 17000 000 -17000 
U31 6,2 f f ~4 

16 ( ~4 00 -5 H 0 DO I'D -500 0 00 -500 
01 16,2004 

3, 1 ~-, L 4 0 OL) 0 M 85 60 000 j0 -8500 0 00 -8500 
CI? 1E -1-r-4 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realiz,,- GIL Detail 
01 Jan 04 - 31 Dec 04 



RealiZill- - GIL Detail 
01 Jan 04 - 31 Dec 04 

Realized Gaill/Loss Detail 
Trade/ 

Settle Date 

Futures 
Futures 

Future Commissions 

3 16 u4 
031 6 20,4 

3,1604 
03 16 2D)4 

3'16,04 
03,116 20---~ 1 

3 17 C~4 
03, 17 20C4 

, 17 04 
03/17,'20,A 

-, 17 (j4 
,)3,17,2~)4 

-1 17 1-~4 
Cj,',, 1 7 201,4 

3 17'-,4 
rl,, 17,2dC,4 

T17 F4 
03'1 7,26u4 

1 1 7 04 
K 17,2004 

3 17 (A 
03 17,-,--4 

3 17 04 
~-,! 17 -~04 

3,17,_4 
A 1, 'L~, 4 

0', 17 Z& 4 

,~ 17,'4 
03'1 7,2004 

3 17,,14 

3'18 A 
18 2L,14 

Northern Trust 

3~ ju 0 rio 'jo -3500 000 -3500 

20 Oo 000 (,o 2000 0 00 -20000 

5 Ou 000 "o 500 000 -500 

2(,00 0 Oo )o -2000 000 -2000 

-6c, 00 000 A -6000 000 -6000 

I III Lo 000 'o 1000 000 -1000 

10 00 0 00 00 1000 000 -1000 

0 -2000 000 -2000 

j UO 0 00 0 -1000 000 -1000 

-15 Ou ,00 -0 2500 000 -2500 

15 ou 0 00 A -1500 0 Oo -1600 

-4LI 01) 000 1 -~o 4000 0 DO -4000 

15o L'O 000 10 -15000 000 -15000 

10 u1i ''00 A -1000 000 -1000 

86 50 000 Lo 8000 000 -8000 

-2d 00 000 'o -2000 000 -2000 

25 O~, n 00 ~'o 2500 000 -2500 

*Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

0 FIC 0 00 

000 000 

000 000 

Ooo " 00 

000 000 

Oc") 000 

0 Ou 0 00 

L) A (, Ou 

0 (-,C, 0 Ou 

0 Go 0 00 

0 0 0 j 00 

0 oo 0 00 

0 uo Q -," 

0 Of) n ~ L) 

0 Ou 0 ')() 

0 Ou 0 ~1) 

000 ri no 

Trade 
Shares/Par Price 

Accout nber CWFOG 

CWFDN - WANI CORE PLUS 

CWFO6 

Page 195 of "5 

Unit Market Translation Total 
Proceeds Cost C ost Gain/Loss GainlLoss GainfLoss 



Page 196 of "5 
* Realized Gain/Loss Detail 

Trade~ Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds Cost (,ost Gain/Loss Gain/Loss Gairiff oQq 

Ftiturc,s 

Futures 

Future Commissions 

-3 181,14 0 O,j r, OLI 5 uu C, 00 -500 0 00 -500 

,)3 1~, 2"A 

318,-4 0 uO 0 uL, 5 Ou 0 CIO IM -500 000 -5000 

0118 2-N 

1 ~, (14 000 0 Ou -1 Ij jL) 0 00 1 C 0 -1000 000 -1000 

03,18 2-,(,4 

,1, 18 11-1 4 0 uc~ CID 1 j 0,- 0 00 -1000 G 00 .1000 

03,18 2j~ ~4 

-i 1 8'04 0 F") "C' 0 00 1000 000 -1000 

03 1 b z 

3 lo C4 0 CIO Oo -111 t~L' a GO 1000 000 -1000 

01 IP 2,,C4 

3 18 A 0 DO ri ri 0 -11 CO 000 C 0 -1000 000 -1000 
C)3 18 ~L 14 

3 19,,4 0 Ou Ju 2~, 0,) 0 00 2000 000 -2000 
03/19 2C04 

3,22 04 0 00 J0 5 ou 000 L (1 -500 000 -500 
03,22,2,1~,4 

J,22 04 0 'Do (1 00 5 OL, 000 -0 500 000 -500 
(33,22,20-4 

3,24 U4 0 DO 00 -60 ~O 0 00 -6000 0 00 -6000 
0 :1, 24 2004 

j '14'1)4 000 Fj ''0 1,, uj 0 Ou 0 -1500 000 -1500 
)3,24 2CI,4 

U 01) 1, I(j 1 24 A 35 000 LI(I 3500 0 00 -3500 

3,24 (14 0 0 10 Ou U 0() Ij -1000 000 -1000 
C3,24,2,',--4 

3 24 F14 000 u 00 -15 (1" u 00 _6 1500 0 01) -1500 
03,241204 

3'24 ')4 )GO 110 4 ~, u 1) 000 1,0 4500 0 00 -4500 
0-, 2412L~14 

24 --4 0 Ou 'JO -20 00 000 -2000 000 -2000 
Q'~ 2 4 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan 04 - 31 Dec 04 

Accoui nber CWF06 

CWFDN - WAM CORE PLUS 

CWFO6 



Accour. aberCWF06 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 197 af 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Da,e Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Future Commissions 

24 u4 L) 00 00 2r, C0 000 ''jo -2000 000 -2000 
0 j 24 2,-- C,4 

3 2 ~, --, 4 0 U() 00 (,C, 000 0 -1000 000 .10000 
03~29 2r~~A 

T29 ~14 00o 0 0o -5 60 000 -500 000 -500 
03129,2U :4 

5'29 U4 (i L)U -75 C, 0 0 00 7500 000 -7500 
03 -9 21,1-14 

3 z904 0 (C 0 Ou 5 C, oo '".0 -500 000 -500 
03 2~1 2-H4 

~,'zli L4 0 00 G C, 10 -10 00 1,0 -1000 0 00 -1000 
ID3 29 -' 4 

2 j, ~'4 0 0 0 j Al 7 1, jt~ ID U 0 ''o -7500 000 -7500 
Cj-, 2c~ L,-4 

3,29 04 lu uO 0 00 -1000 0 Do -1000 
03129,2004 

3 29 C4 U 00 0 J0 000 -0 -1000 000 -1000 

3 2~4 04 C, G 0 0 00 1 v, jc 000 -160 00 000 -18000 
03 214 2,~,,,4 

3 2q C'4 r-I 0c, 15 j, L, 00 Xj -1500 000 -1500 
u,3 2,',~),-4 

2C) _4 0 CU 1,00 zc, (),j 000 F)O -20 00 000 -2000 
0,3 2~,,2j,,4 

' 3,1,,4 C, iu Do lu ''r, 0 Ou 1000 000 -1000 
,j,3 h, 20-4 

3 3-,1,4 C, fin oc 10 C) -1 0() -0 1000 000 .1000 
(C 3C 21'~-4 

3 31) L4 000 0 00 560 000 0 500 000 -500 
03,30 2004 

3 30 -,4 0 00 ju -5 00 L) CO .0 -500 0100 -500 
03,30 2004 

C4 0 00 00 35 00 000 . . . . -3500 000 -3500 'Y4 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realizc- GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 198 of "5 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GairdLoss 

Futin-cs 

Futures 

Future Commissions 

3 10 04 0 Ou 0 00 15 CIO 000 0 -1500 000 -1500 
03 

- 

3,1 26(~4 

o0c) 3500 000 3500 ,i Kj -.4 0 00 3' , OL, 000 ~j 0 
C6, /30 2',C 4 

3 3-3 C4 000 000 -5 00 000 -500 000 -500 
03/K,2O'j4 

3'30'u4 0 0() 0 00 -10 0 100 0 -1000 000 -1000 
u3 30 26,D4 

3 31 ~--,4 0 00 j 00 -15 00 U 00 0 1500 000 -1500 
A 31 2,j,,4 

, J1 A 0 uu j CO -10 00 (1 00 0 -1000 000 -1000 
G 3 31 1 '2, ~ 0 4 

j" )4 0 0(, D 00 -25 ff, (1 UO 0 -2500 000 -2500 
31 2C,,4 

j,31 ~)4 0 U0 'j,10 5 Y, 0 00 500 000 -500 
03,31,2(' j4 

3 -31 u4 0 C, 0 Of) 2J X, 0 J 0 0 2000 0 00 -2000 
03, 3 1, -",-',-4 

1 ,4 0 JC 0 06 2,,)Ou u 00 0 -2000 000 -2000 
03 31 2004 

",-)I ~4 1) 00 75 GO L) 00 -jo -7500 000 -7500 
03 31,20D4 

~ 31 fA 0 66 0 00 10 L, (1 0 00 -1000 000 -1000 
n,, -,1,2~-4 

JI _4 j 00 -50 C", 000 -50 00 00o -5000 

41 _4 Ij 00 0 u,. -4~ Oj 000 )0 -4500 0 00 -4500 
04 01 D', ~4 

4 1 04 000 0 00 -35 OU 000 '0 -3500 000 -3500 
'4,01,2044 

4 1 C,4 000 'D rj~) -10 Go 000 0 -1000 0 00 -1000 
04 61 -114 

4'VC4 000 0 CIO -26 00 0 00 C 0 2000 0 00 -2000 
,-14 01,Z,-14 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realizi. GIL Detail 
01 Jan 04 - 31 Dec 04 

Accour aber CVW:06 

CWFDN - WAM CORE PLUS 

CWFO6 



Page 199 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gainil 

Fial 

Futures 

Future Commissions 
4 1,,,,4 j uO -1,,0(-, 000 -1000 000 -10 DO 

04,01,2C-1-4 

4,1 c14 0 flO 0,10 -5 00 000 '0 -500 Goo .50010 
A ,I 

4,1 04 0 r-() 0(,0 5,ji 000 0 .0 -500 000 -500 

04 l 

4 1,04 0 0D D-0 20 00 0 00 0 -2000 000 .2000 

04 01 2004 

4 1 04 000 0 l 5 00 000 -500 000 -500 
04101 2,-,l4 

4 1114 000 u 10 115 01) D 00 0 -11500 0 CIO -11500 

,A Ij 1 2(-,,4 

4,1 L,4 000 0, ~O 5 000 0 -500 000 -500 
(A 01 2L04 

4,1 04 000 0 jL, U 00 -500 0 00 -500 
04,01~2l 

4 1 04 (1 00 0 CIO 5 C~ a,-O 500 000 -600 
04 01,20~4 

4/1 04 0 N 0 L'O 5 j 00 "0 -500 000 -500 
04 01 20,,4 

4 1 tA GO -10 25 0", 0 00 0 2500 000 -2500 
04 0 1,20l 14 

4 1 04 0 oU u La jj )oO 0 -500 000 .500 
A 01,2004 

4 2 l4 000 0 5 L),D Goo 0 lO 3500 000 -3500 
u4 3Z 0 - 4 

4 2 L14 0 010 0 "D 2(, t"D j CIO F, '0 -2000 000 -2000 
-14,02 20 - 4 

4,2- C4 000 0 Flo 2U Ou 000 u -,,0 -20 00 0 00 -2000 
04,1,2 2004 

4 2 )4 0 00 0,,0 00 000 -,0 500 000 -600 
C4/02 20l',4 

4,2 ~ 14 000 00) -000 000 -3000 000 -3000 
A 02,2304 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

ReaIll GIL Detail 
01 Jan 04 - 31 Dec 04 

Accouf nber CVM-06 

CWFDN - WAM CORE PLUS 

CWFOS 



Page 200 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cust Gain/Loss GainlLoss Gair&oss 

Futurcs 

Futures 

Future Commissions 

4,2,,4 0") 000 U, 000 -3500 000 -3600 

0 4, (_12 2 U 4 

4 2,4 000 000 110 000 ''0 -2000 000 -20000 

F, 4 C) ~_ 2 4 

4,2'04 0 Go 0 00 15 _10 -)00 -3500 000 -3500 

04,1j~ 2,ju4 

4,2 C~4 00 C -j 000 L'o -2000 000 -20 DO 
04,02,21~04 

4 2_`4 000 i) 0 26 UL) 000 00 2000 000 -2000 
'4'02 ZoA 

4 2 CA 0 co C. 00 15 0c, 000 1500 0 00 -1500 
A 112,2, IL 4 

4'2 F,4 001) L, K, 2L) L), "00 0 -2000 000 -2000 
u4 0 ~ -K~ 4 

4 2 ~,4 0 00 0 Uri -IF) 000 -0 -1000 000 -1000 
,4 L) ; 4 

4 , C4 0 0 A 1,~ Fj U 0 )6 -1000 000 -1000 
04'02, 

4,2 C4 0 LIU od(] -25 L10 0 uo 0 2500 000 -2500 
04 (,2 L, 14 

412'04 000 0 00 20 o') C, 00 _0 -2000 Goo -2000 
34'0-),'2,j,j4 

4 2 ~4 0 UU 000 10 OU 000 A -1000 000 -1000 
04 02 20C4 

4 1- 04 U U0 00 - C, 0 00 1~0 -500 000 -500 () 
4 02 2CF4 

4 2,( 4 0 OU o ~j(" -45 00 000 ''0 -4500 000 -4500 
G4 02 2C, ~4 

4,204 000 0 ju 20 00 000 ,0 2000 000 -2000 
04,02 2604 

4'2, 04 000 0 00 -20 60 000 jo -2000 000 -2000 
A02 2004 

.1 2~1'4 000 r, ()0 5 60 C, 00 ''0 -500 000 -500 
~14 -12 2CO, 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realiz, - ~ GIL Detail 
01 Jan 04 - 31 Dec 04 

Accou, Tiber CWF06 

CWFDN - WAM CORE PLUS 

CWFO6 



Realizi- GIL Detail Accou, nber CWF06 

CWFDN - WAM CORE PLUS 
01 Jan 04 - 31 Dec 04 

CVIF06 

Page 201 of "5 * Realized Gain/Loss Detail 
Traie, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Future Commissions 

412,1,4 0 O,j -,)0 0 GO A 500 0 DO -500 
04 r, 20A 

4 21" ("0 Or, ujo (,0 -9000 000 -90000 
04 1,2 Ci 4 

4 2 U4 000 1-10 20 Ou 000 ('-0 -2000 0 00 -2000 
04 02 20, 4 

4,2 04 U UO 00 5 OU 6 ou -0 500 000 -500 
C14 02 2,-,,j4 

4 2 0 00 C, 00 L A 500 000 -500 
n, 1-2 t,f,4 

4 2 04 j(p, 0 ju -45 000 -0 -4500 1) 00 -4500 
04 L,2 1 

4 5 14 001, 4, j i, 00 0 -4000 0 00 -4000 
A L, 5 21 ( 4 

4 9'14 0 CIO 510 H -,Go 0 5000 000 -5000 
D4 05 20,34 

4'5,C 4 0 o(j 0 00 ()0 3000 000 -3000 
04,05/2004 

4 5'C4 U I'D 0 W -5 GII 000 (j -500 000 -500 
04 05 21S'4 

40 4 5,04 100 )0 45 00 0 Ou Ij 1'0 -4500 0 00 -4500 
U-1 05 20, 

4 F 1j4 0 Ou 1'0 lu CIO 000 1- 0 -1000 000 -1000 
`4 J6,20,W 

4 6 (A 000 0 Ou L) 00 -1000 0 00 -11000 
(A ut~ z-,u~ 

4 6,14 000 ri )ID 10 Ou 060 1 I(j -1000 000 -1000 (A 06 20,-, 

4 6C14 006 0 16 Ou 000 .1 1000 0 A -1000 
1)4 rj6,)3,)4 

4 7 04 0 U0 cj,jo 5 Ou 000 j ,(j -500 000 .500 
04 07,2004 

4 7,4 000 1,00 -260o I (JO 0 -2000 000 -2000 
o4 07,---4 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 



Accout nber CWF06 

CWFDN - WAM CORE PLUS 

CVjF06 

Page 202 of 445 * Realized Gain/Loss Detail 
Tradu' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Gost Gain/Loss Gain/Loss Ga&IA-cw 

Futures 

Future Commissions 

4 7 - 0 uj 1, jr) 0 00 -1000 00 -1000 

64, C 7 2 

4 1 Z 04 0, "u -5 oo 0 06 1 bu -5 00 0 00 -5000 

04, 1 z L J4 

4 1 3'04 0 AU 0 10 0, (100 -0 1000 000 -1000 

u4, 1 ~ 20A 

4 1 , (A Oo 45 I'lu C, 00 -0 45 00 Goo -4500 

,34, 1 ~ 2 ),'4 

4'1 3 C14 0 j0 r, "C' 2,6,1 1100 -2000 000 -2000 
F41 j 21'~,4 

4'1 ' f,4 00 75 u) L) 00 (j 7500 000 -7500 
i, 4 13 2,', 4 

4113 ~,4 0 00 35 U, 6 GO -3500 0 00 -3500 
04'1 1 2r r,4 

4 1 ~ A 2,- 000 -2000 0 00 -2000 
04"1 3 2,'~4 

4 13 04 0 F10 55 0 uo -0 5500 000 -5500 
04,13 20D4 

41304 01", u LC 45 Ou 0 co ''0 -4500 Goo -4,50010 

4'14 04 000 L) 00 21 00 000 00 -2500 0 00 -2500 
04,14 25-,4 

4,'l 4 04 0 00 D500 000 C) -6500 000 -6500 
04 14,2004 

4'14 C 4 0 01D ij )u 2u OU 000 0 20 00 0 00 -2000 
L4 14 2C~ 14 

4 14,(14 0 0IJ u -.0 -45 C-1) 0 00 ''u 4500 000 -4500 
04 14 2C,~-4 

4 14 04 0 00 L, 00 5 DO OG 'L, 500 000 -500 
,34 14 20~ ~4 

4 15,04 0 CO Ij ('10 -125 60 0 00 0 -12500 000 -12500 
04, 1 b,2(,rj'4 

4'1 r, -'4 0 00 ''jo 5 00 11 00 0 -500 000 -500 
,14 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realia- GIL Detail 
01 Jan 04 - 31 Dec 04 



Accoui nber OWN 

CWFDN - WAM CORE PLUS 

CVVF06 

Page 203 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Future Commissions 

4 1, , ~4 0 00 LIOU ''00 500 Goo -500 

,,4 16 2,V,4 

4 16 C4 00(- j (71 C, 00 "0 -500 000 -500 

~4 1 6,-(j -4 

4 16,A 0 1)0 L, 00 5 CL, 1i U L) 0 -500 000 -500 
u4/lo 20,14 

4 16 U4 1) 00 0 N' 5 ou 0 00 )0 -500 0 DO -500 

C4," 2a4 

41c,,4 " L'j 0 00 CIL) U 00 16 -500 000 -500 

CA I C, 2,~~--4 

4 1--4 -D r) C, t'')o 5 Uu L'O -'0 500 000 -500 
A/ 1 9,?r r,4 

4 21',(A 0 Clu 00C, 2D Go U CIO 0 -2000 000 -2000 
A 26,2,-4 

4/2(1 04 L' 01i uOu 1 ''0 Ou i, 00 0 -10000 000 -10000 
G4 2c, 20C14 

4,20,04 00() 000 -5 C~c ('(10 500 000 -500 
(A'20,'2004 

4 2004 000 000 -5 Go 0 00 -500 000 

-500 
04,20/2,L,04 

4,20 ~4 0 OU (1 0 0 -3D 00 0 U0 0 -3000 000 -3000 
04,202004 

4,20 uA L) oo 000 10 Ou 000 Ij 0 -1000 000 -1000 
r14120 2C-D4 

4 21 -A 0C, 0 0D 3500 000 '0 -35 00 000 -3500 
04 21,2L, 14 

4,21 A OU0 0 00 n5 00 0 A 10 -6500 000 -6500 
04,21,2004 

4/21 L.4 000 0 00 -2j C0 (1 00 0 -2000 0 00 -2000 
~,4 21 2n(`4 

4 21 A 0 00 0 ru -30 fili 0 00 0 -3000 000 -3000 
C4,21,21~u4 

4,21 -A 0 UU 0 nu ZU LIC, 000 L, A -2000 000 -2000 
04,21,2&)4 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Realizx- GIL Detail 
01 Jan 04 - 31 Dec 04 



Realizu-.. GIL Detail 
01 Jan 04 - 31 Dec 04 

Realized Gain/Loss Detail 
Trade 

Settle Date 

Future~, 
Futures 

Future Commissions 

4'21 4 

04/21 2004 

4'21 ~,,4 
,-~4 21 21)LI4 

4,'21 F14 

04'21,2004 

4,21 A 

04 21,2004 

4 ? 1 114' 

C,4,21,2,O~4 

4 21',4 

1,4,21 2F~',14 

4 21 04 

u4,21,20CA 

4,21 04 

14/212,104 

4 21 04 

04/21,2u~j4 

4,21 04 

04,21,20G-1 

4,21 A 
CA 21,2004 

4,2 1 C4 

04 21'20C4 

4 -' I ,, 4 

04 21,2L1-4 

4,21 94 

04,2 1,20, 14 

4 21f~14 

('14,21 2C114 

4,21,04 

64(21,2004 

4 22 ~-,4 

04,22,20 4 

Northern Trust 

) fj, ~ (1 00 1) 00 (JI) , '0 500 ON -500 

0 Ou 0 (10 10 u(i 00 0 -1000 000 -1000 

0 CIO ~ qO 1 ~) j, -,00 0 1500 000 -1500 

0 ,I_) n no 60 00 ON A -6000 000 -6000 

,~ CU -) r'L, 5 ou 0 710 '0 -500 000 -500 

0 Ou r, 00 -1--,0 (-(, J00 ''0 10000 060 -10000 

0 CIO ~O -1j CIO 000 0 1000 000 -1000 

0 Ou 0 0 "u 0 'A C 10 -500 000 -500 

000 ~D 0 0 DO 0 ,0 1000 0 Ou -1000 

0 0 0 (1 0c, 20 -,C 0 00 0 -2000 000 -2000 

'JOO 0 ~Ij 105 C,C 1)00 -~O 10500 0 CIO -10500 

U 00 0 00 lu or) 000 0 -1000 000 -1000 

000 (1 O~, 000 U -1000 000 -1000 

000 0 cu u 00 -500 000 ~5 00 

000 )o -115 cd, coo 0 11500 000 -11500 

Goo (Y) -31) 00 000 0 0 -3000 000 -3000 

0 00 lu -lu CIO 000 '' 0 -1000 000 40 00 

*Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Accout nber CWFOG 

CWFDN - WAM CORE PLUS 

CWF06 

Page 204 of 445 

Trade Unit Market Translation Total 
Shares/Par Price Proceeds Cost Cast Gain/Loss Gain/Loss GairAoss 



Page 205 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation TC481 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gal 

Futm c,~ 

Futures 

Future Commissions 
4,22' -,4 0 C,j L) 00 10 C~I 0 00 )0 1000 C, 00 -1000 
54122 & ~4 

4 22 A 000 CI "I., 1IJ OD 1) 00 -0 1000 000 -1000 
A 2Z'2064 

4 22 C4 ON 0 00 2 (71 C),, 000 0 -2000 000 -2000 
04/22/2L)O4 

4,22 04 11 Ou ('00 -5 L), U CIO ,0 -500 000 -500 
04122 25)4 

4'221,,4 00o 0 CIO 20 Go U 00 ,0 -2000 000 -2000 
L4 22 2o~,4 

4,22,(14 OL, 1) 00 10 -113 000 )C) -1000 C, 00 -1000 
04,22 2CA 

4,22 04 000 1) CIO -35 (10 1.) 00 0 -3500 0 00 -3500 
04,22,2,jD4 

4~23 04 J 00 000 5 co 001) . . . jo -500 000 -500 
04/23 2004 

4,26'04 0 OC) 000 -10 OC, 0 U0 ~O -1000 000 -1000 
04,2612004 

4,26/04 000 0 OU -1 j CIO 000 )0 -1000 000 -1000 
04/2b,2004 

0 CIO 4,26104 000 -1500 000 0 )0 -1500 ON -1500 
n4,26'2nO4 

4 26 04 0 0 LI 000 20 Ou 0 00 -0 2000 000 -2000 
04126 2004 

4,26 C,4 000 0 CIO CIO OD 000 -9000 000 -W 00 
04 26'20~-4 

4,2L, 04 0 010 00,-, -5 L)tj 000 10 5 00 coo -500 
04126 2~,A 

4,126,04 0 Ou A r)0 -25 ur) 000 C) -2500 0 00 -2500 
04,26 2004 

-1 26,04 000 0 or) -15 00 U 00 C, 0 -1500 000 -1500 
,J4,26,2GC 4 

4 26 C4 000 o nF, 00 000 A -2000 000 -2000 
04,2b 20'14 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan 04 - 31 Dec 04 

Accou, -nber CV4F06 

CWFDN - WAM CORE PLUS 

CWF06 



Accour aber CVVFOG 

CWFDN - WAM CORE PLUS 

CWF06 

Page 206 of 445 * Realized Gain/Loss Detail 
Tradt Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gaift4.oss 

F1 I ti I I v S 

Futures 

Future Commissions 
4 261-4 0 Ou Q "10 -5 -)0 U CO 11 0 -500 000 -500 
,-4 26 2o,-,4 

4 28 ~4 0 00 0 ),j -20 ~o J 00 -0 -2000 000 -2000 
U4'28'23,4 

4 28,04 0 00 ),)C, 5 0,, 000 '0 -500 000 -500 
04~28 20 A 

4,28 ,4 0 (,f, 0 I)IJ 4,j 6~- coo jo 4000 ON -4000 
C,4 28,2jD4 

4128 CA C, 00 5.~ OL, 0 OD 0 -5500 000 -5600 
04/28,21-1,4 

4 29 C4 0 00 0 OC, A 00 0 -500 0 OC) -500 
04,29 20U4 

4 29 r4 000 4, Do 0 CIO 0 -4500 000 -4500 
04 29 2,--,-,4 

4'29 A 000 o 00 5 00 000 0 500 000 -500 
04~29 2C,4 

4,29,04 0 CIO n 0,) -31-1 OC, )CO 0 3000 C, 00 -W 00 
04,29,2a-4 

4,'29 04 0 00 CIO" -210 00 000 G 2C) 00 000 -2000 
04,2q,20F4 

4,29,14 000 0 Ou 500 U CIO L 0 -500 000 -500 
04 29,2604 

4 K 04 000 1 ~ 0() LI 00 0 -1500 000 -1500 
',4 30 2C(-,4 

4'30 (~4 C, NJ 0 10 19~ 00 b 00 0 -19500 000 -19500 
L4 2L)u,4 

4,-,(- 1 1 4 000 C I Ou coo 0 -1500 000 -1500 
04,3L 2,-j,j4 

4 30'04 000 0 00 5 C, 000 -,0 -5500 000 -5600 
04 30,2,-)4 

4 30 1-4 0 L)o 5 C)O LI 00 ~O -500 000 -500 
,-4 3C 2GC 

4 ;F -4 000 0 cc -10 00 000 0 -1000 000 -1000 
C4 'IC 21~)4 

Northern Trust *Generated by Norlhern Trust from penodic data on 28 Feb 05 C0661 

Realia . GIL Detail 
01 Jan 04 - 31 Dec 04 



Accour aber CVW:06 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 207 aF445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settie Date Shares/Par Price Proceeds Cost Cast Gain/Loss Gain/Loss Gain/Loss 

Filturc S 

Futures 

Future Commissions 

4 V "4 0 C,O o 60 Ss Ou 1-1100 0 -8500 000 -8600 
'14 ,) 2C,,4 

4 3j 04 0 00 0 0,j -5 CC j 00 ~O -500 000 -500 
04,,30 2u~4 

4,' 0 04 000 O,)U -5L, Of) 000 ~O -5000 000 -5000 
u413O 23C14 

4 3,,1,4 C, W 0 111) -1 ) 0-i A 0 1000 000 -1000 
'41310 A A 

4,30, C-4 0 Ou 000 -55 Ou 000 -5500 000 -5500 
A~ ~'J,21j"14 

4 30 04 C, 00 0,j 20 0 0 00 0 2000 000 -2000 
0 4 3 0, --,,",j 4 

4/30,A 000 0 00 5 O(j coo 0 500 coo -600 
04,30 20,4 

4,310 -'4 000 -5 000 0 500 000 -600 
C4 30 5(j4 

4,31, A 00 001) -5 OU 000 0 500 000 -600 
0.4~30,20o4 

4 3OX4 C 00 000 5 OG 000 0 5 00 000 -500 
04,30,20CA 

4 006 '0 &J 000 0 3000 000 -3000 
04,30 2,')u4 

4,30,G4 0 00 0 C,) -lu Ou 0 00 0 -1000 000 -1000 
C4 3C 20C4 

4,30 --,4 0 0 0 ou -15 10 000 0 -1500 000 -1500 
C-4 J0 2CrI4 

4 3~ A 000 0 ID) 70 LO 000 0 -7000 000 -7000 
04'30 2&~4 

4'30'IJ4 000 0 911 5 L)o 000 0 -500 000 -500 
04130,2004 

4,30 4 001) 00o 10 0(1 000 0 -1000 000 -1000 
04,-,-, 2C, 

4~V'~4 0 00 00 5 0 00 0 -500 000 -600 
341K~2C,04 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realia .. GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 208 of "5 * Realized Gain/Loss Detail 
Traci, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost CcIst Gain/Loss Gain/Loss Gainkoss 

Fitaircs 

Futull es 

Future Commissions 

4 30 ~4 00') j lu -5 Cj 0 UO -500 0 00 -500 
L14 3, 2,JC4 

4 3j j .4 D J0 0 r)b -22(1 OD (1 00 )o 22000 000 -22000 
14,30,21f),14 

4/36 1-14 060 Ono 15 u,j C, 00 1-0 1500 000 -1500 
)4130 2OC4 

4/30'04 0 of-, Ono -20 0, 000 0 2000 000 -2000 
04 30 2004 

5 3,A U Do 'D 000 -,G -500 000 -500 
05 031 2c, 4 

5 3 C4 000 0 5 f-,O Goo ~o -500 000 -5 GO 
05/,j3 2u'~A 

5, b "J4 000 0 ~,L) CID 000 L, ~O -500 0 Do -500 
05 05,20"4 

5 5 A 0 DO P jj 000 0 jo -500 000 -500 
C5/05-01~4 

5 6, 04 000 0 GO 5 DO 0 00 0 -500 000 -500 
051,106/2004 
5,60-1 0 CC) 0 0 5 0C C Do D 500 000 -500 
05 061zOC4 

5 E 14 001, 5 DO o(-O 10 -500 000 -500 05 06 20,)4 

0 t)() o j (1 0 L) (1 00 10 -2000 000 -2000 05,07 2-4 

5'7 04 LI OU C I) s5 no U DO 10 -5500 0 DO -5500 o5 07,20N 

1 , 7,04 000 0 L110 35 CID 0 JO -0 -3500 000 -3500 0 5 1 0 7 25 --,4 

5 7`04 000 0 u') -5 Do 000 (j -500 0 DO -500 051107,2F,04 

0 06 ~Fj 30 (J~) Goo 0 3000 000 3000 u5 07 21~04 

5,7,-4 000 0 1-, j 1500 000 0 1500 000 -1500 01, 07 I-Gu4 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realizt- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accout nber CWF06 

CWFDN - WAM CORE PLUS 

CWF06 



* Realized Gain/Loss Detail Page 209 of 445 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GairvLoss 

Futures 

Future Commissions 

7 C,4 000 5 0,-, 00 0 -500 000 -600 
,,',(j7,2C,C,4 

Ij 0 7 fj4 10 6L~ 000 1000 000 -1000 

5,'7,134 0 OCI 0 C'n 15 X, 000 0 -1500 000 -1500 
05,07,2LC4 

w7 04 0 A (1 -50 00 G A 0 5000 0 00 -50 DO 
05'07,2004 

0 57 04 000 0 20 00 0 00 -2000 000 -2000 
05 07 2,j,j4 

5 7 C,4 D 00 0 iouo 000 0 30013 000 -3000 
o5 07,Z,A 

5,7,~,4 000 000 0 -5000 000 -5000 
C5,01,2,04 

5,704 (1 CA) o 0", -115 U0 ID 130 0 -11500 000 -11500 
05,0712004 

5 7 ~4 0I)o 1 L) 00 ~O 1500 000 -1500 
05 07 20('4 

5 7'04 0 GO 16 (J~j U 60 0 -1000 000 -1000 
05 07 2C"4 

5 7 04 0 Do 00 0 -1500 000 -1500 
05 u7,2WA 

10 l~4 0 Ou 15 ou 000 0 1500 000 -1600 
C'2u,)4 

000 G R. 15 00 000 -1500 000 -1500 

5 10(,4 000 (1 CC, -35 Ou 000 0 3500 0 00 -3500 0 5'10 2 00 4 

5'10 04 000 or, 90 CIO 000 -9000 000 -9000 
0~ 1w2,,u4 

5 11,04 000 0 OG 4500 C 00 0(0 -4500 000 -4500 L)5111/20'j4 

5 1 1,04 000 0 00 -175 0j 000 D~o 17500 000 -17500 95 1 1,--(,~4 

Northern Trust *Generated by Northern Trust from penodlc data on 28 Feb 05 C0661 

Realizi, GIL Detail 
01 Jan 04 - 31 Dec 04 

Accour aber CVW06 

CWFDN - WAM CORE PLUS 

CWF06 



Accout nber CMFOG 
Reali.-I,, .- G11L Detail CWFDN - wAM CORE PLUS 
01 Jan 04 - 31 Dec 04 CM06 

Realized Gain/Loss Detail 
Page 210 of "S 

Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost cr-st Gain/Loss Gain/Loss Gain/Loss 

Fulitres 
Futures 

Future Commissions 
I , 04 000 L)OO 000 H -2000 000 -2000 

05,1 31,2,j-4 
5 13 A 0 bi o 00 1000 000 1,1'0 -1000 000 -1000 

05113,2r,,,-,4 
5,13/L,4 0 oo 1) CX 10 OL, 000 Ij -1000 000 -1000 

05~13,2004 
514/04 000 0 00 20 Ul 000 -2000 000 -2000 

C,5,14~21X)4 ' 
5 17 ~4 0 LID L) Ou 10 00 000 ~0 -1000 000 -1000 

05, 17/2(,IJ4 
17,'14 0 C -i j DO 21) Oc 600 -2000 000 -2000 

lt~'l 7,2r~ 4 
5 17 14 0 &J Ij u1i I, -Ij U 00 -1000 000 -1000 
~j5 17,2-,,-,4 
5 17, ~4 0 00 -175 jL, 000 -175 OD 000 -17500 
05,17 2~,,,4 
5,17 ~)4 0 DO 0 on 1 C, 00 -1000 000 -1000 
05 17,2CA 
5/18,04 0 DO U O(j -11i DO 0 00 -1000 000 -10 DO 
05,18,2004 
5 18JA 0 01) J Do Oc 0 UO -3000 000 -30009 
0t)118 2~',-4 
5,18 ()4 OW Oc. 5 0" 0 00 -5 DO 000 -500 

5 1 & 4 0 A Or, 20 60 0 DO 20 00 0 CID -2000 
0518 2' j4 
5,20 (A 0 DO 0 1-0 15 L,L, 0 00 1500 000 -1500 
,15,20 20A 
E,20 ~~4 ON 0 0,-) -1000 000 N -1000 000 -1000 
05 20,2004 
5 2U,-)4 0 Ou tj 00 15 Cn 000 )D -1500 0 00 -1500 
C5 21) 2t,n4 

5 20 '4 0 LID 0 DO 1(j r', ('00 -1000 000 -1000 
,~5~20 29`4 

Northern Trust bv Northern Trust from periodic data on 28 Feb 05 C0661 



Accour aber CWF06 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 211 of "5 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Setfle Date Shares/Par Price Proceeds Cost Co,t Gain/Loss Gain/Loss Gain/Loss 

Fwure,s 

Fut-ures 

Future Commissions 
5,20 04 000 0 bu - 15 00 000 '3 -1500 000 -1500 
L15 2(j 2(-04 

5 213104 000 G OU 15 C0 ID 00 0 -1500 000 -1500 
05,20/204A 

5120,04 000 0 Oo DO 000 0 -500 000 -500 
05,'20 20--4 

5 20,C-4 0 00 Li ou -50 60 000 U 0 -5000 000 -5000 
o5 20 2004 

5'21 F,4 0 CC, 13 j,-, V, 00 0 00 0 -1000 000 -1000 
05 21 2,004 

5'21 04 0 UO 0 1,- -iu 00 000 C 1000 000 -1000 
L,5 21 20t,4 

5 zI '4 0 CIO j o'' 155 U 0 00 (j -15500 000 -15500 
05,21 20,04 

5 21,04 000 U 00 5~ L)C) 0 00 0 5500 000 -6600 
05,21,2004 

5 24,'04 0 oo 0 Ou 200 L)0 U 00 0, 0 200 OG 000 -2DO 00 
ol,,24,2004 

5 24,tA (10o C) 0', ln5 0(- 00 o 0 165 OCI 000 -16600 
,j5~24 2Cj()4 

5 24 C4 0 00 000 -5C 'JO 000 0 -5000 000 -5000 
05,24!2004 

5 25,n4 0 OL, j 00 E DO 0 00 0 -500 000 -600 
U5 25,21,L,4 

5/25 C4 0 Ou 0 00 -lu coo 0 1000 0 00 -1000 
-,5'2,'2,jG4 

5 25,64 j 00 0 0(1 15 CIO C, 00 0 1500 000 -1500 
05,25,2064 

5 25/1~4 006 0 Ori -500 000 j 0 -500 000 -500 
05 25'2004 

5 25 u4 000 0 00 -70 00 000 0 -7000 000 -7000 
05 2~) 20~4 

5 2 ~ () , 0 00 0 0o 7L, Ou 0 U0 0 ~O -70 00 000 -7000 
05,25,2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realkc- GIL Detail 
01 Jan 04 - 31 Dec 04 



Accour *w CWFOG 

CWFDN - WAM CORE PLUS 

CWFOS 

Page 212 of "5 
* Realized Gairi/Loss Detail 

Trade' Trade Unit Market Translation Totall 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakAoss 

Futures 

Futures 

Future Commissions 

5,26,04 0 Ou 000 -1000 000 ,(,0 -1000 000 40 00 

u5,26/2004 

5,26,04 0 00 0 OL) -20 000 i,, L'O 2000 000 -200010 

05/26/2,)04 

5,2b 04 0 0 C, 000 -1000 000 -1000 000 -1000 

05/26,20,')4 

5,'26 04 0 00 a DO -10 0', U 00 C,O 1000 000 -1000 

05,2612004 

5,26104 000 000 -2000 coo 0 -2000 000 -2000 
05/26,2OU4 

5 0 10 0 Ou 175 Ou 000 1 ,0 17500 000 -17500 -26 A 
O5,2612UC)4 

5/26 ~)4 000 00 1t)5 00 000 juo -16500 000 -16500 
05~26'20i-4 

5'27,'04 000 000 - 15 cj~-, 000 j CO -1500 000 -1500 
05127,2004 

5,27,04 0 00 600 5 00 000 --,0 500 000 -500 
05,'27/2004 

5127,04 000 000 -45 OL, 000 -,0 -4500 000 -4500 
05,27,20(A 

5i28104 000 00() 1000 000 00 1000 000 -1000 
05 ;28/2004 

',28,04 5 000 000 15 00 000 -,0 -1500 000 -1500 
05,28,2004 

5128,04 000 boo -500 000 UO 500 000 -500 
05'2812604 

5~26,04 0 00 000 -5 00 000 -500 000 -500 
05~28 2004 

6/1'04 000 000 -4500 0 00 ~00 -4500 000 -4500 
06,101,2064 

6,1 V04 0 00 00 2500 000 UO -2500 000 -2500 
06,'61 20C,4 

6'1'04 000 000 -4500 0 GO 00 -4500 000 -4500 
061Gl 120,-4 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Reali,,-,t--- GIL Detail 
01 Jan M - 31 Dec 04 



Accou ~ CIMIF015 

CWFDN - WAM CORE PLUS 

CWF06 

Page 213 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss GakAoss 

Futures 

Futures 

Future Commissions 
b, 1,04 000 C, 00 10 Ou 000 C, -1000 000 -1000 

06'0 1,2004 

6,1,04 0 ou 0) -5 oO 000 DO 500 000 -5000 

Ob,01,2004 

6,1, 04 000 0 0 15 LI" ON -1500 000 -1500 

MOV21394 

6,1/04 0 00 U C,L) 10 001) -1000 000 -1000 

06,01/2uO4 

6,1,04 000 OU -245 00 000 -24500 000 -24500 

06,01,2--104 

6/1/04 OUD 000 10 U0 000 -1000 000 -1000 

06/01,2004 

6/1,04 000 u 00 -250 00 000 -25000 000 -25000 

06 0 112004 

6/1,04 0 CIO 000 10 lp~ 0 00 Uu 1000 000 -1000 

06/01 ~2004 

6/1,04 000 0 00 10 OL~ 0 U0 ~(j -1000 000 -1000 

06(01,2004 

6/1,04 000 U 00 11) 00 000 U0 -1000 000 -1000 
06,01 /20N 

6/2/04 0 00 0 00 2500 000 2500 000 -2500 
06,0212GO4 

6 Z/04 000 j 00 10 L)CI 000 00 -1000 000 -1000 
06,02,2004 

6,204 000 0 00 5 00 000 -500 0 00 -500 
06,02~200-; 

b, 2'04 000 000 500 000 Cu -500 000 -500 
06,02~2004 

6,'2j(j4 000 000 -20 00 000 0 0 -2000 000 -2000 
06,02;20r)4 

6,204 0 00 000 500 000 jo -500 000 -500 
06,02,2004 

6'3 04 000 000 -1000 000 ju -1000 000 -1000 
06 03/20CA 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reali,-,,, - GIL Detail 
01 Jan 04 - 31 Dec 04 



Accou, nberOMOS 

CWFDN - WAM CORE PLUS 

CINFOB 

Page 214 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Datu Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GajnA.A= 

Futures 

Futures 

Future Commissions 

6,3 04 000 000 -605 LO 000 -60500 000 -60500 
06/03 2C~A 

6`3 04 0 UL, C, 00 -60500 0 00 DO -60500 ON -6050010 
06 03,2a4 

6/S 04 000 0 C(, 5 05 0013 -500 000 -500 

06103 2C(~4 

6 3,04 0 CIO 0 0C 40 DO 0 GO DO -4000 000 -4000 

U6,03,2004 

6,3, C,4 0 JID 0 CIO 000 500 000 -500 
06 03 2u(4 

6,3 04 0 00 D DO -20 00 000 -2000 000 -2000 
Ob,03 2(04 

6,3,04 0 OF) C 00 -20 H 000 -2000 000 -2000 
06,03,26,j4 

6/3,04 0 Ou D Oj -500 000 ~00 -500 000 -500 
06,'03,2004 

6,4/04 000 U Ou 75 u0 000 ~0 7500 000 -7500 
06104,2004 

W4,04 000 Do 7500 000 (_0 -7500 000 -7500 
06,04,20A 

0 
tD14,04 U DO 000 25 DO 000 CU -2500 000 -2500 
06,04,2CO4 

6 4 A 000 0 00 1001) 000 Cu .1000 0 DO -1000 
06,04,2C04 

6,14,04 000 0 00 -2000 000 0 0 -2000 000 -2000 
(16104 20C4 

6 4714 0 CIO j 00 -25 OA 000 06 -2500 000 -2500 
06,04,2CN 

6 4 04 0 CIO 000 -3000 6 00 JO 3000 000 -3000 
O6)O4'2C,C4 

b*04 000 D 00 1000 000 (1 Ob -1000 000 -1000 
06,04 2004 

64 04 000 0 00 -15 OL) 000 ju 1500 000 -1500 
06'04,2004 

Northern Trust 'Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realiz, - GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 215 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Tolal 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaIrAoss 

Future,s 

Futures 

Future Commissions 
6'4,04 Goo GOO 10 Go 000 0 CID -1000 000 -1000 
OW04,2004 

b, 4'04 000 (1 Go 1500 000 0 -1500 000 -15000 
06 04,20104 

6/4,04 000 C-00 -70 CIO 000 ~(o 7000 000 -7000 
06/04,2004 

6,4'04 0 Cie 0 00 70 00 000 3 CIO -7000 000 -7000 
06iO4'2UjO4 

6,4'04 0 Go 000 5 uO GOO j ou 500 000 -500 
06,04,2004 

6/4,04 a OIJ Goo 40 00 000 C U -4000 000 -4000 
06,04,20f,14 

6,4/04 000 000 40 00 000 00 -4000 000 -4000 
06104,2004 

64 04 0 Go 0 00 -26 Go 000 2000 000 -2000 
06"04,2004 

6/4'04 0 00 000 4G OCI 000 )OU -4000 000 -4000 
06/04/2DO4 

6,4,04 000 0 Go -1500 000 leo -1500 000 -1500 
06/04/2004 

6,4,04 000 0 00 -5 Ou 000 j 6(j -500 000 -500 
06,04,2004 

6/4,04 000 000 -1500 000 ''C' -1500 000 -1500 
06,04,2,jU4 

6 4,'04 0 Cie G 00 -1500 000 Oo -1500 000 -1500 
06104'2604 

6,4 04 Goo U Ou -500 000 Ou -500 000 -500 
06'04~2DO4 

6/4/04 000 000 1000 000 FC, 1000 000 -1000 
OW04,20A 

6,'4,G4 Goo 0 Go -1000 coo So -1000 000 -1000 
06,04120(14 

6/4'04 0 GO 0 30 -90 LIC, 000 Go -9000 000 -9000 
06,o4,204 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 00661 

Reali,-t,-- GIL Detail 
01 Jan 04 - 311 Dec 04 

Accout fiberMFOG 

CWFDN - WAM CORE PLUS 

CWF06 



Page 216 of 445 # Realized Gairt/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss- Gain/Loss GakVLoss, 

Fwurc.s 

Futures 

Future Commissions 

6~4,04 L~ UO 0 Ou -90 00 000 11 LO -9000 000 -9000 

06,04,2C-L'4 

6,4,04 0 00 F, C)O 5 UU 000 -500 000 -5000 

06/04,2004 

6/4'04 0 Uj -120 LIO 000 0 0 12000 000 -12000 
06 04'2DU4 

b~,I (A 0 UO r, 00 10 OU 000 Ou -1000 000 -1000 
06'U4,2004 

6!4'04 0 Ou 000 5 00 000 ~j )0 -500 000 -500 
06/04 20,A 

6'4 04 )00 ri 00 -12006 000 Do 12000 000 -12000 
Ob, 04,2004 

b,4,04 0 00 0 DO 55 00 000 -00 5500 000 -5500 
W04 2L),34 

6/4,04 000 000 55 00 000 -5500 000 -5500 
06/04~2004 

6/7/04 000 000 500 000 _U 500 000 -500 
061OT2004 

67,04 000 0 00 500 000 00 -500 000 -500 
06/07/2004 

6/7'04 000 000 500 000 (A) -500 000 -500 
OffiO7,2004 

6,7'04 0 00 000 -500 000 L,u -500 000 -500 
06,07,2004 

6/7,104 000 00 -10 00 000 00 -1000 000 -1000 
06,07,2004 

6!7,04 000 U Ou -465 00 000 1 t)U -46500 000 -46500 
Obhj7,2004 

6,7'C,4 000 000 -1500 C, 00 0 0 -1500 000 -1500 
06,07/2004 

n, 7 104 000 000 -4650 000 00 -46500 000 -46500 
06,07,2004 

617~04 0 0(1 000 -100 000 0 -500 000 -500 
06'f)7,2,j(j4 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realizt- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accoui nber OWFOO 

CWFDN - WAM CORE PLUS 

CWFOB 



Page 217 of 445 * Realized Gain/Loss Detail 
Tradef Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost co~,t Gain/Loss Gain/Loss Gain/Loss 

Futures 

Future Commissions 

6,8 C4 0 OCI 1) or) -5 Ou 000 --o -500 000 -500 

06/08,20C,4 

6,8,04 000 Ou -5 JO 000 J~O -500 000 -5000 
06,'08,2004 

6 8/04 000 0 00 -20 O~, 000 0 -2000 000 -2000 
06'08,'2CO4 

6~8 N 0 Go f, 01 -55 on coo -,,'0 -5500 000 -5500 
06'08,2004 

6/8'04 0 (JID 00 -2000 000 ~,0 -2000 000 -2000 
06,08,2004 

6,8,U4 0 00 C ou -30 Ou 000 A -3000 000 -3000 
06081201)4 

6,8'04 000 coo 70 00 000 A -7000 000 -7000 
061G8,2,,,IA 

6/8/04 000 000 10 D-) 000 00 -1000 000 -1000 
06'08'2004 

6,18/04 000 r, OC) 20 C~, 0 00 "0 -2000 000 -2000 
06'08'2004 

6,8,04 000 ri 00 25uO 000 00 -2500 000 -2500 
06,08,2004 

0 
6 8,04 000 0 Ou -27000 000 DO -27000 000 -27000 
06'08,2004 

6,'8, j4 000 U 00 24000 000 00 -24000 000 -24000 
06,08,2004 

61811)4 000 (1 00 550o 000 00 -5500 000 -5500 
06/08,20(A 

t,8,04 000 000 35 Ou 0 00 ~i 00 -3500 000 -3500 
,)C,C,5 2004 

6, 6, U4 000 000 -3500 0 00 OU -3500 000 -3500 
06/08,2004 

6 q,r)4 000 000 -5 00 000 06 500 000 -500 
06 09,20~4 

69,04 000 000 -5 00 coo 00 -500 000 -500 
06/09,2004 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realiz, - GIL Detail 
01 Jan 04 - 31 Dec 04 

Accou . aber CWFOO 

CWFDN - WAM CORE PLUS 

CWFOG 



Trade, Trade Unit Market Translation Total Settle Date Shares/Par Price Proceeds Cost Uost Gain/Loss Gain/Loss Gairuto" 

Futures 

Futures 

Future Commissions 
6,9,1)4 000 Cl 00 5 Ou n 00 'U -500 000 -500 
O6,U9'2'L-4 

1104 t-- Ou "I UU -45 CIO 000 Ou -4500 000 -45000 
06,09'2,ju4 

6,904 0 00 0 ju 270 00 coo I Ou -27000 000 -ZM 00 
0609,2004 

69,04 000 GO 270 Ofj 'j'jO -27000 000 -27000 
06,09,2004 

6,9/04 o OU 00 20 _0 0 00 1 -2000 000 -20 DO 66~09 2004 

6904 0 OU -,00 -180 OU 000 01, -18000 000 80 00 O6/O9!2C,j4 

619,04 0 00 0 00 -5500 0 Ou 00 5500 000 -5500 0&09,2004 

6~9,04 000 0 0(' -35 00 000 IOU -3500 000 .3500 06,'09 2004 

6,9104 000 000 2000 ON -IOL' -2000 000 -2000 06,09 2004 

6,9,04 OIX U 00 180 GO 000 00 18000 000 -18000 06'09/2004 

6 9,04 0 CIO UO 000 DO -500 000 -500 06,092004 

6, 9'04 
000 Ao -105 UO 000 -10500 000 -10500 06092004 

6,9/04 000 jo') 1000 coo -1000 000 -1000 O6,"J9 2004 

0 CO 0 J0 -1U CIO L) 00 1000 000 -1000 361V 2004 

6;10'C)4 000 000 -500 0 CIO C L10 -500 000 -500 06/10,2004 

5,10,04 
06,11 0'2004 

0 00 U 00 500 000 0 00 -500 000 -500 

6'14 04 
rio, 14,2004 

000 U 00 -'35 OU 000 (1 -9500 000 -9500 

Northern Trust *Generated by Northern Trust from penodw data on 28 Feb 05 C0661 

Realizz, - GIL Detail Accou . nber CWFOO 

CWFDN-WAMCOPEPLUS 01 Jan 04 - 31 Dec 04 
CWF08 

Realized Gain/Loss Detal I Page 218 of 445 



Accoui ibw CWF86 

CWFDN - WAM CORE PLUS 

CWF06 

Page 219 of 445 * Realized Gain/Loss Detail 
Trade Frade Unit Market Translation Total 

Senle Date Shares/Par Price Proceeds Cost L-ost Gain/Loss Gain/Loss Gairiftoss 

Fitture,s 

Futures 

Future Commissions 

6,14,04 0 LIC) Go -~45 CO 000 -9500 000 -9500 
06,14,2004 

6,15,(A 000 0 00 2D GO 000 2000 000 -2000 
06/15 2004 

6,15,04 0 Go 0 CL, -1000 000 -1000 0 00 A000 
06/15,2004 

6,15/04 0 CIO 0 CIO 9-1100 coo UO -9500 GOO -9500 
06'1 5'2004 

6 15 04 (1 CIO U 00 ILI 00 000 U6 1000 000 -1000 
Ob,1512004 

6 1504 000 000 t)5 00 0 GO 00 -6500 000 -6500 
06/15 20A 

6,15 04 0110 U 00 6500 000 00 -6500 000 -6500 
06/15,2004 

b 15,04 0 Go 0 00 2000 coo C -2000 000 -2000 
06/15/2004 

6 15/04 000 0 GO 150, 000 ~o -1500 000 -1500 
06,15/2004 

6115,'04 000 1100 is 00 000 -0 -9500 000 -9500 
06'15'2004 

6,16,04 000 000 -35 CO GOO ~O -3500 000 -3500 
06,16 20IJ4 

k, 16,,4 Goo 0 00 8000 0 () 0 G -8000 000 -8000 
0r),16,2C014 

1-14 000 0 00 -8000 000 -8000 000 -W 00 
06, 1 t~ 20C 4 

b 1,,, 04 000 0 GO -3500 0 OU -3500 000 -W 00 
06'1 6,204 

6 1704 000 000 14000 000 3 (~j 14000 000 -14000 
06,17,2C,04 

u/18 ~4 GOO 000 1500 000 '3 -1500 000 -1500 
Ob 11 b 2UF4 

6,21 04 000 0 OL, 55 CIO 000 -5500 000 -W 00 
06'21 2GI-A 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0061 

Realk.. GIL Detail 
01 Jan 04 - 31 Dec 04 



Acmuj i%bwCMWW 

CWFDN - WAM CORE PLUS 

CWFOS 

Page 220 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost ~Ost Gain/Loss Gain/Loss Gahloss 

Futures 

Futures 

Future Commissions 

6 21 04 000 L) 00 1000 000 )00 -1000 000 -1000 

06/21 2004 

6,21,04 0 GO j CO -5500 006 -,(j 5500 000 -5500 

06,21~2~j(A 

6/21/04 000 000 20 00 0 00 -2000 000 -2000 

06,'21'2004 

6,2 1 '04 000 U 00 1000 000 -1000 000 -1000 

06/21/2004 

6~21'04 000 0 00 1000 coo CC -1000 000 -1000 
06/21,2004 

6, 2Z'04 0 00 000 -1000 000 00 -1000 000 -1000 
06,22,2004 

6/22'04 000 000 55 00 000 00 -5500 000 -5500 
06,'22,2004 

6122'04 000 0 10 -1000 000 1 00 -1000 000 -1000 
06/22/2004 

6'23,04 000 000 2000 000 DU -2000 000 -2000 
06,23 20A 

&23,'04 000 000 5 00 U 00 0 jo -500 000 -500 
06,23,2004 

6,23'04 000 0 'jo 500 000 10 -500 000 -500 
06?23,2004 

6/23 04 000 000 -500 000 LI U -500 000 -500 
0612,3,21)04 

6'23 A 000 000 -20 00 000 U 10 -2000 000 -2000 
06'2j 2004 

624 )4 000 0 OLI 10 00 000 C, L) 1000 000 -1000 
06'24 2004 

n 24,04 000 000 -20 00 000 0 0 -2000 000 -2000 
06,24 2004 

624,04 000 000 -2000 000 2 -2000 000 -2000 
06/24,2004 

6124 04 000 000 1000 000 O~j -1000 000 -1000 
06,24,2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realizt.. G11L Detail 
01 Jan 04 - 31 Dec 04 



Page 221 of 445 * Realized Gain/Loss Detail 
Trace,' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost 'ost Gain/Loss Gain/Loss Gain&oss 

Flazires 

Futures 

Future Commissions 

6 24,04 000 j 0(-1 -45 00 000 -4500 000 -4500 

06124 2004 

6124,04 0 ju (100 -1000 000 CIO -1000 000 -1000 

06/24,'2004 

6/2504 000 000 5 00 000 ou -500 000 -500 
06/2512004 

6!25/04 000 0 00 40 00 000 -4000 000 -4000 
06,'25,2004 

6,25/04 000 Goo 5 00 000 u -500 000 -500 
06,25/20)4 

6,25 A 000 j 00 3000 000 U6 -3000 000 ~30 00 
C,6,25,'2CC,4 

6 25,04 000 L, 00 105 UO Goo 06 -10500 000 -10500 
06/25 20,'A 

6125 u4 0 CIL) 0 00 4500 000 -6 -4500 000 -45 DO 
06,25 2064 

6,25/04 0 (Do 0 'JO -100 000 j "0 -500 000 -500 
06/25 2004 

15,25,04 000 U UO 5 Ou 000 -500 000 .500 
06 ;25/2004 

6,2504 000 U 00 -30 ou 000 0 )o -3000 000 -3000 
06/25,2004 

6,25 N 000 C, ju 5 00 Goo -500 000 -500 
06 25 20-4 

6,25'04 000 000 -2000 000 IL) -2000 000 -2000 
06/25~2,-)(A 

b 26 04 000 0 00 1000 000 0 1000 000 -1000 
06,28'2004 

6 28,04 000 000 20 00 000 6 2000 000 -2000 
06/28,2004 

628,04 000 0 00 2000 000 -2000 000 -2000 
06,28 2004 

6 26,'04 000 J0 1000 000 C') -1000 000 -1000 
06,2812004 

Northern Trust *Generated by Northern Trust from penod1c data on 28 Feb 05 C0661 

Realk, -, GIL Detail 
01 Jan 04 - 31 Dec 04 

Accout nber CWFOG 

CWFDN - WAM CORE PLUS 

CWF06 



Page 222 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost Cost-- Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 

6,29,04 0 00 0 00 1000 coo 0 ~,C) -1000 000 -1000 
06,29,20,04 

0 
6 29'04 U 00 000 -20 00 000 0 (-u -2000 000 -2000 
06 29 20C14 

6 29'04 0 J0 U 00 10 00 000 6 -1000 000 -1000 
06/2ci/2004 

6'30 04 000 0 C,L IOU() 000 )1j -1000 000 -1000 
06/30,2004 

6130 04 a CC) 000 -10 00 000 Ou -1000 000 -1000 
06130,20(A 

6,31) A U 00 U 00 1000 000 -1000 000 -1000 
06/30 20A 

6'30,04 0(10 0 UO 20 OC 000 -2000 000 -2000 
06 30,2UA 

6/30;04 000 U 00 n 00 000 -500 000 -500 
06/3012U,)4 

6'30/04 0 GO j 00 20 Ou 0 00 Ou 2000 DOD -2000 
06/30,2004 

6'30,'04 000 0 00 -20 00 0 DO 0 L, -2000 000 -2000 
0613012004 

6,'30,04 000 U jO 20 00 000 )U -2000 000 -2000 
061302004 

6, ~O 04 000 0 U0 25 00 000 ,(j 2500 000 -2500 
06,L~O 2004 

6,30,'o4 000 UOO -2000 0 DO uU -2000 000 -2000 
06,30 2004 

6,30/04 0 C) 0 0 k) 2000 0 UO -6 -2000 000 -2000 
06,3012004 

6~30,04 0 DO U 00 1000 000 -0 -1000 000 -1000 
06/30,2004 

6,30,04 000 0 00 -1000 000 U -1000 DOD -1000 
06,K 20104 

6,30/04 0 00 0 OU -1U 00 000 ,0 -1000 000 -1000 
06/30/2004 

Northern Trust *Generated byNorthern Trust from penodic data on 28 Feb 05 C0661 

Reali,7,- . GIL Detail 
01 Jan 04 - 31 Dec 04 

Accou "borCVK-86 

CWFDN - WAM CORE PLUS 

CWFOG 



Page 223 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Setile Date Shares/Par price Proceeds Cost C ost Gain/Loss Gain/Loss Gain/Loss 

Futurcs 

Futures 

Future Commissions 

7, 1 '04 000 u L)O -1000 1) 00 UO -1000 000 

-,0000 07'01 2004 

7,1,D4 000 1000 '100 36 -1000 000 -1000 

07,01,20,34 

7,1 04 D 00 C jo 5 m 000 -500 000 -500 

07'01,2004 

711 04 0 06 (1 DO -40 CC) 000 L L, -4000 000 -4000 

07 01,2004 

7 1 A 000 0 bo 21000 000 0 -2000 000 -2000 

()7,fjl,2C)-,4 

7 1 A 0 Ou 10 UO 0 00 -1000 000 -1000 

Cj7'01,2--Iu4 

7,1 04 0 00 000 5 06 00 0 -500 000 -600 

C7 01 2&-,4 

TI 04 0 Ou 000 -4000 0 Ou U 0 -4000 000 -4000 

07,01/2004 

7,'1,04 000 U 00 10 Ou 000 C, -1000 000 -1000 

07,01,2004 

7,2,04 000 li 00 3,j 00 000 3000 000 -3000 
07/02,2004 

7,2 04 OGO U OLI 20 GO 0 DO -2000 000 -2000 
07,'02'2()04 

T2 A 000 5 00 000 500 000 -500 
07,02 2004 

7,2'C4 000 J LK) -2500 F) 00 Ij F 2500 000 -2500 
07!,)2 20'A4 

712iO4 000 006 -25 00 0 OU -2500 000 -2500 
OT02/201A 

7,2,'U4 000 000 10 00 e GO U 01, -1000 000 -1000 

07102 2004 

7,'2/04 000 000 2000 C, 00 0" -2000 000 -2000 
07;02,2004 

7 6'04 000 U OD 100 000 0" -500 000 -5.00 
07,06 

*Generated by Northern Trust from penodlc data on 28 Feb 05 C0661 Northern Trust 

RealiZL - GIL Detail 
01 Jan 04 - 31 Dec 04 

Accoui nbercwm 

CWFDN - WAM CORE PLUS 

CWFOS 



Page 224 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gahvlmss 

Fwwvs, 

Futures 

Future Commissions 

',6 04 000 00 -5 NJ 000 U 0 -500 000 -500 

07,06,2004 

71604 0 UU U 00 5 GO 000 )G -500 000 -500 

07,06 2004 

7,6 04 0 00 0 KI 15 Ou 000 co -1500 000 -1500 

07'06,20,34 

7,7'04 00() U OU 1000 000 Flo -1000 000 -1000 

071,07/20,-A 

7 8 04 0 W U 00 15 uo 000 )6 -1500 000 -1500 

07,08,20' 4 
-7~8 C-14 0 GO 1 ID CA, 000 Clu -1000 000 -1000 

J7 08,2634 

7 8 04 000 5 C)r, 000 _Ij -500 000 -500 

07,08 2004 

7804 L) OL) LIO -145 00 000 -14500 0 00 -14500 

07,08,2004 

7 8104 000 j ~u -I (1 00 00 j 0 -1000 000 -1000 

07IO8,20CI4 

T8,04 '00 ac. (j() 000 )o -8000 000 

-8000 07,08'20,',4 

7,804 0 OL) 0 00 2000 000 C, -2000 000 -2000 
07 08 201'4 

T8, 04 0 GO 5 OL, 000 500 000 ~5 00 
CT'j8'2004 

7 804 000 OjO 000 Ul U 5000 0 GO -5000 
07,08 2'~04 

7,8,04 000 jo -5 Ob 00 0 -500 000 -600 
07 08/2004 

7804 000 0 CC 25 GO GoO 0 -2500 000 -2500 
07 08 2004 

7 8,104 000 000 -5 00 000 0 -500 000 -500 
LjT08 2FJ~4 

7, ~9'04 000 0 0, -4000 000 0 d -4000 000 -4000 
07/08,2004 

*Generated by Northem Trust from penod1c data on 28 Feb 05 C0661 Northern Trust 

Realizt, - GIL Detail 
01 Jan 04 - 31 Dec 04 

Accout MW CIIIIIIN-015 

CWFDN - WAM CORE PLUS 

CWFOG 



Accour abor Off0b 

CWFDN - WAM CORE PLUS 

CWFOG 

Page 225 of 445 
* Realized Gain/Loss Detail 

Trade~ Trade Unit Market Translation Total 
Settle Date Shares/Par Pri-ce Proceeds Cost Lost Gain/Loss -- Gain/Loss GaWLose 

Future~ 

Futures 

Future Commissions 
7, 8, CA 0 00 00 500 000 -500 000 -500 

7 9,04 000 15 CIO 1300 -1500 000 -1500 

07,09,2004 

7 9,04 0130, -10 00 U 00 -1000 000 -1000 

07,09,2004 

7 M4 0 00 1 1 GO j, -1000 000 .1000 

07,09,20C4 

7 9'04 6 00 000 5 06 C, 00 C) -500 000 -500 
(17,09 2004 

TW04 0 LIO OC) 5oo 000 C, -500 000 -500 
07 (39 20~14 

7 9,C,4 000 -DO -10 C)(-j 000 -1000 000 -1000 
07'09,'2004 

719',j4 0 ou jO 5 LO 000 C, 0 -500 Goo -500 
07,09,20A 

7/12 04 000 00 -1000 000 1 Ulu .1000 000 -1000 
07,112 ;20C,4 

711204 0 LIO )Do 2000 0 00 utj -2000 000 -2000 
07112,2004 

712 04 a 00 W 10 30 D 00 u -1000 000 -1000 
07,12,20C4 

7/12 04 0 00 u L)O 5 CO 000 lu -500 000 -500 
67,12,2004 

7,1' 04 000 j 00 -11)00 000 u 0 -10 DO 0 00 -1000 
07,13 20cj4 

7,14,04 000 000 -1500 0 uO ju 1500 000 A5 00 
Q7/14'2N4 

7,14'04 000 C 00 1500 000 Ij 0 -1500 000 -1500 
07/14,2004 - 

7,1 b, 04 000 000 500 000 u -I-j -500 000 Z 00 
071 5'2004 

T'I 5 04 a 00 000 500 000 C ~ 0 -500 000 -600 
07/15'2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

RealiZL - GIL Detail 
01 Jan 04 - 31 Dec 04 



Accoui nber4CWFOG 

CWFDN - WAM CORE PLUS 

CWFOG 

Page 226 af 445 
* Realized Gairt/Loss Detail 

Trade Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds Cost ('0ST Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 

7/1 , 04 000 000 5 CIC, oOO -,-'0 500 000 -500 

07,15,2004 

7,15 04 000 (300 -5 00 000 00 -500 000 -5000 

07,15,2004 

T15 04 000 0 DO -26 o0 Goo 00 2000 000 -2000 

07115 2004 

7/15 L14 coo n OL) 15 00 000 1500 000 -1500 

07/15,2004 

7,1504 000 0 00 1000 D 00 1000 000 -1000 
071j5,20A 

7,15,04 0 U Ij OC. 20 PO C 00 ~00 -2000 000 -2000 
01/15 

7 15,04 000 6 00 5 00 0 00 LO -500 0 00 -500 

07/15 2CC4 

71lb'04 000 (1 DO 5 O'D 0 DO ~o -500 000 -500 
07; 16 2C04 

7~ 16 04 00o 0 0 0 1 C, 0,- 0 U0 ''o -1000 000 -1000 
07,16,2004 

71 16,04 000 000 1500 000 A) -1500 000 -1500 
07,16/2004 

T16,~A 000 000 -10 GO 000 00 -1000 000 -1000 
07,16 2004 

7/1604 0 00 ~ GO 500 000 LIO -500 000 -500 
L17/16/20~14 

7,16 A 000 0 GO 3500 000 F0 3500 000 -3500 
07,16,2,jC4 

7, 16 04 0 DO 2500 000 00 -2500 000 -2500 
07,16 20,-14 

7,16,,04 000 e 00 -1500 000 -,0 -1500 000 -1500 
07/1 6,20,1,4 

7,16(14 000 0 00 -1500 000 UO -1500 0 DO -1500 
07,16,2004 

7,16'04 000 0 00 -5000 000 no -5000 000 -50 00 
07/1 6'2004 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Realiz, GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 227 of 445 * Realized Gain/Loss Detail 
Tradei Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaW91,086 

Fliturcs 

Futures 

Future Commissions 

7/16'04 00 Ij 00 2D 0" 000 2000 000 -2000 
C)7,16'2u,j4 

0 
7,16/04 U,)o C'u", 2 () C 0 o0o Cu -2000 000 -2000 
07/16/2014 

7,16,04 000 000 5 00 000 500 000 -500 
07/16,'2004 

7116'04 COO D L),j 16 &j Ojo -1D DO 0 00 -1000 
07/16'2('04 

7, 1 9'04 O,jcj (I O(J 1000 000 Ou -1000 000 -1000 
07,19 2,jL,4 

7/1q 04 o Ou o UL, 0(-) 0 UO -500 COO -500 
137,1912004 

7/19,04 000 0 00 1-j OU coo U'J -1000 000 -1000 
07/19 2)04 

7/19'04 000 C 01 -5 u(i 000 00 500 000 -500 
07119/2004 

7,20/04 000 000 -15 DO 000 UO -1500 000 -1500 
07,2012004 

7,20/04 0 CO 0 00 2000 000 0(, -2000 000 -2000 
07120/2004 

7/21~04 A 0 OU -5 CC) 000 66 -500 000 -500 
07,21/20A 

T21'04 000 000 500 000 t~ (jo -500 000 -500 
07/21,2004 

7121 04 0 00 j 00 -1500 Goo 0 06 -1500 000 -1500 
C)7,21/2004 

7,21'('4 000 '1 00 -5 00 C, 00 L 00 -500 000 -500 
07/21,2004 

7121 04 000 0 Cie -4500 000 jo -4500 000 4500 
07121 ~2004 

721/04 000 D UD -1000 COO j ju 1000 000 -1000 
L,7,21 20n4 

7121 04 000 -2000 000 )G -2000 000 -2000 
OP2112004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reali,-,,,- . GIL Detail 
01 Jan 04 - 311 Dec 04 

Accou, ~ OWN 

CWFDN - WAM CORE PLUS 

CWFW 



Accoui aborOW06 

CWFDN - WAM IDORIEPLUS 

CWF06 

Page 228 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Co ~t Gain/Loss Gain/Loss Gain&oss 

Futures 

Futures 

Future Commissions 
7 22,04 000 C, OU I C, ju 000 U 0 -1000 000 -1000 

07,122,'2004 

7122 64 0 CIO 0 00 -5 cO 000 500 000 -500 
07,22 201,)4 

7,122'04 000 U 00 1000 000 1 I,j -1000 000 -1000 
07/22,2CC4 

7/2ZO4 000 0 OL) 5 00 00 -500 000 -500 
07/22,2004 

7,122)04 000 000 10 00 000 -1000 000 -1000 
C7,2212004 

7,'22,04 000 j 00 5500 000 U -5500 000 -5500 
0712Z2004 

72204 ON 0 OG 1") 06 000 06 -1000 000 -1000 
07/22,2004 

7'22,'04 0 UO 6 DO 1c) (in 000 -1000 000 -1000 
07/22 2C .' .4 

722,04 0 00 0 00 11000 000 -11000 000 -11000 
07i2212004 

7/22'04 000 (1 Go 1000 000 -1000 000 -1000 
07122/2004 Is 

7122,104 000 060 Ic 00 000 C Ou -1000 000 -1000 
07122/2004 

7/23,04 000 006 1000 0 00 A -1000 000 -1000 
(17123 2004 

7 23 r,4 0 Ou 000 1 u 00 000 1000 000 -1000 
o7 23,2004 

7 23 04 0 0C . 0 uo 10 C)LI U 00 006 -1000 000 -1000 
07~23 2004 

7 26 04 ON 1) CIO I ~ 00 000 -1000 000 -1000 
07,2612OL14 

7,26 04 0 00 L) 00 -10 00 000 U 0 -1000 000 -1000 
n7,26 20104 

7,26 04 000 L) 00 -1000 000 IU -1000 000 40 00 
07,2C,2004 

Northern Trust 

Realizu- GIL Detail 
01 Jan D4 - 31 Dec 04 

*Generated byNorthern Trust from penodic data on 28 Feb 05 C0661 



Page 229 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gair&08S 

Fwure~ 

Futures 

Future Commissions 

7,2604 0 OU j 10 00 000 -1000 000 -1000 

07126,2C04 

7;27;C,4 0 00 0(' 1 ~j CD 13 00 1000 000 -1000 

C, T2 7 2 D 0 4 

7/27104 0 00 0 OCI jri i~r, fi 00 )o 1000 0 00 -1000 

07,27,2004 

7,27 ID4 0 00 0(1 lu 60 000 -1000 000 -1000 
07 27 20L14 

7,27'04 000 (1 CjU -10 u(i 000 -1000 000 -1000 
07/27,20CA 

7 27'04 000 0 00 - 15 00 0 00 C 0 -1500 000 -1500 
07/27'20,D4 

7,27,04 000 0 00 -1000 0 DO -1000 000 -1000 
07,27,2004 

72804 000 0 o(j 5 00 000 -500 000 -500 
0-28 2004 

7,28,04 000 U 60 15 ou 000 1,6 -1500 000 -1500 
07,28,2004 

7 28'04 000 000 -500 000 0 ju -500 000 -500 
OT2812004 

T28/04 000 0 00 5 00 000 0 )U -500 000 -500 
07/28~2004 

7;28,'04 000 0 00 5 t"O 000 - u -500 coo -600 
07/28,2004 

7/2804 000 '100 -10 CIO 000 0 , 0 -1000 000 -1000 
07/28'2004 

7/28,04 000 000 -10 00 000 j ''L) 1000 000 -1000 
(17,28 2004 

7,28 04 000 00(-' 000 0 0 -500 000 -500 
07/28,2004 

7128,04 0 00 U Ou 1000 000 0 -1000 000 -1000 
07/28,'2004 

7,28/04 000 000 -5500 000 -5500 000 -H 00 
0',28 2004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reafizx- GIL Detail 
01 Jan 04 - 31 Dec 04 

Ar-coui nberCWFO6 

CWFDN - WAM COPS PLUS 

GwM 



Accoui, nberCAWN 

CWFDN - WAM CORE PLUS 

CWF06 

Page 230 of 445 
* Realized Gain/Loss Detail 

Trade; Trade Unit Market Translation Total 
Settle Datu Shares/Par Pnce Proceeds Cost L'ost Gain/Loss Gain/Loss Gain/Loss 

Fwzire~ 

Futures 

Future Commissions 

7 29 r)4 0 GO -5 (jrj 0 00 -500 000 -500 

07,29,2004 
0 

7,29,'04 j UO OU 1500 000 -1500 000 1500 

07/29/2064 

7/2904 000 Goo -500 000 3k) -500 000 -5 DO 

07,291,2004 

7/29/04 000 L, 00 5 ufi 000 jIj -500 000 -500 

07,29,2004 

7,30AA 0 or) U 00 -2000 000 2000 000 -2000 

07/30,2004 

7/30/04 000 000 1 0 0 0 000 0 u -1000 000 -1000 

0713W2004 

7/30/('4 000 L) 00 -1000 000 Oo -1000 000 -1000 

07,30'2L,C,4 

7,30/04 000 C 00 -1000 000 00 -1000 000 -1000 
07,30 2004 

7,3004 0 ()0 100 10 DO 000 Oc -1000 000 -1000 

07/30,'2004 

7;30~04 0 OU 0 00 -5 00 000 CIO 500 000 -500 
07/30/2004 

7 30104 000 000 1500 000 f 00 -1500 000 -1500 
07Y3&2064 
7 30/04 000 j 00 15 CIO 000 A) 1500 coo -1500 
OT30 20,A 

7,3L)'1,4 000 U UO 500 000 -'0 500 000 -500 
u7,30120,')4 

7,30 04 0 CIO U W -10 00 000 1000 000 -1000 
07 30 2604 

7 30'U4 000 0 00 1000 000 "0 -1000 000 -1000 
07/30 2,004 

8'2'04 000 u U0 5 60 0 00 b -500 000 -500 
G&02 2054 

8, 2'04 000 0 U3 -5 OC, 000 r) A) -500 000 -500 
08 02,20'A 

*Generated by Norlhern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Realizx - GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 231 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

SeWe Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gairdt-oss 

Futures, 
Futures 

Future Commissions 
8,2,04 a (10 u OL, 10 00 000 A -1000 000 -1000 
08,012004 

0 
8~2,04 000 CIO 5 DO 000 -500 000 -500 
08,02/2004 

8/3/04 000 C, 00 10 011 000 -1000 000 -1000 
08'0-, 2004 

8, .3,'1)4 0 UO 0 0C, 25 00 0 bo UJ -2500 000 -2500 
0803/20o4 

8/j'A 000 (100 25 CIO 000 ju -2500 000 -2500 
08,032004 
8~3'104 000 j 00 5 OC 000 -500 000 -500 
08/03,20014 

8,304 ON U 00 5 00 6 (30 -500 000 -500 
08'01'20D4 

8,'3 04 0 00 000 5 00 000 00 -500 000 -500 
08i03,2uA 

8,'3,04 000 0 00 1000 000 CG -1000 000 -1000 
08,03/2004 

813/04 000 0 00 -1000 000 CO 1000 Goo -1000 
08,03,20tA 

8,3 04 000 0 Ju 2000 000 L (jU -2000 000 -2000 
08,0312004 

R TO4 000 L, 00 25 GO u Ou "jj -2500 000 -2500 
08 03 2004 

8 4 04 0 00 U U0 1C Ou 0 00 -1000 000 -1000 
O8,1A 2004 

8 4 04 000 0 U0 2CUO C' DO j 'tj -2000 000 -2000 
08 04 ZC"4 

8AX4 000 U 00 -25 CO ()00 0 "0 -2500 000 -2500 
Pa,04 2C-r,4 

8'4'C' 4 0 00 0 CIL 40 GO 000 0 -4000 000 -4000 
A 04 2CJC14 

8 4,A 000 U 00 1500 coo -1500 000 -1500 
08 04/2004 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 00661 

Realiz,i, G11L Detail 
01 Jan 04 - 31 Dec 04 

Accout nber CWF06 

CWFDN - WANI CORE PLUS 

CWF08 



Accoui nberCWM 

CWFDN - WAM COFM PLUS 

CwF06 

Page 232 of 445 * Realized Gain/Loss Detail 
Trade,' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds- Cost Co3t Gain/Loss Gain/Loss GainAoss 

Futurey 

Futures 

Future Commissions 

84 04 0 GO 00,) 10 oj 000 1000 000 -1000 

08/04,2004 0 
8/4,04 C) f'o ()c 1000 coo -6 1000 000 -1000 

08,'04,2004 

W4,04 000 6 00 K OCI 000 -6000 000 -6000 

08/04120134 

8,4104 000 U 00 40 00 000 jo -4000 000 -4000 

08,04/2004 

8,4,04 0 00 000 1000 000 U0 1000 000 -1000 

8 4 04 0 00 U 00 2000 000 Oo -2000 000 -2000 
08/04,2004 

8'4,'04 000 0 00 -5500 000 Oo -5500 000 -5600 
08,0412UO4 

84,04 0 LK) 0 00 70 00 000 1~ -7000 000 -7000 
08~04,2&)4 

8,A/04 000 0 OL) ID Ou 000 1000 000 -1000 
08,04/2004 

8,5104 000 0 N 2000 000 Uj -2000 000 -2000 
08105/2OD4 

8,5,'04 000 60 5 00 000 OG 500 000 -500 
08'05,20u4 

8/5,04 0 00 0 UIj 5 0 0 0 U0 -500 000 -500 
0805,20(A 

8 6,04 o0c 0 00 25 oO coo 0 2500 000 -2500 
u8i,06 2004 

8,604 000 000 50 00 00 )U -5000 000 -5000 
08,06,20C4 

o/6 04 000 1) CIO -1000 Goo 10 -1000 000 -1000 
08 06 2004 

8i(3'eel coo 000 10 00 000 rj ~O -1000 000 -1000 
08 Db 20r,4 

8 6,04 000 Duo 500 0 00 0 -500 coo -500 
08 06,20C4 

Northern Trust *Generated by i ~orthern Trust from periodic data on 28 Feb 05 C0661 

Realizt- GIL Detail 
01 Jan 04 - 31 Dec 04 



Accoui aborCWFN 

CWFDN - WAM CORE PLUS 

CWFOG 

Page 233 of 445 
* Realized Gain/Loss Detail 

Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost '~Ost Gain/Loss Gain/Loss - GaiWLoss 

Futures 

Futures 

Future Commissions 

8,6'04 000 coo 20 00 000 Jo 2000 000 -2000 

08,061201A 

B'f,,04 0 00 000 2000 000 -2000 000 -2000 

08,06/2004 

816,04 000 000 -1006 000 00 -1000 000 -1000 

08/06'2004 

816iN 0 0(1 0 N -500 coo 500 000 -500 

08/06/2004 

8,6/04 000 0 00 -2000 000 -.6 -2000 000 -2000 

08,06/20C)4 

8 6~C)4 000 000 -500 000 )U -500 000 -500 

08,06,2004 

8/6'C4 0 OU 060 -3500 000 3500 000 -3500 

08/06 2004 

6,6 04 0 00 U 00 -10 GO 000 06 1000 000 -1000 

08,'06/2004 

8,6,04 0 00 U UO 5 00 000 ju -500 000 -500 

08/06,12OC14 

8/6/04 000 L) ~C' 2000 000 )G -2000 000 -2000 

08106/2004 

8,6/04 000 0 UO 15 60 0 00 0 ~lu 15 OD 000 -1500 

08,06,20IJ4 

86/04 00 0 L)O 500 000 0')(1 -500 000 -500 

08 06,2004 

8,6/04 000 0 00 10 L)O 000 G -1000 000 -1000 
08 062DIA 

8 6'114 000 0013 Soo 000 L 0 -500 000 -500 
08 06 2004 

8,604 000 0 UO I C, 00 0 00 0 'o -1000 000 -1000 
U8,06,2U64 

8/6,04 00o 0 00 -3c. Go C, 00 L) L) 3000 000 -3000 
08'06120CA 

8,6/04 000 0 00 25 GO 000 0 -2500 000 -2500 
08'06,2C(A 

*Generated by Northern Trust from penodic data on 28 Feb 05 C0661 Northern Trust 

Realizu- GIL Detail 
01 Jan 04 - 3`1 Dec 04 



Accoua Adwcwof 

CWFDN - wAM CORE PLUS 

CwM 

Page 234 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GahAoss 

F taures 

Futures 

Future Commissions 

8,6,(j4 0 00 o 60 5 00 0 (DO -1 ro 500 000 -500 
08,06,2,ju4 

0 
8 6'04 000 ''00 1000 000 6 GO -1000 000 -1000 
08,06,2004 

8,6 04 000 L, 00 -5 UIj 0 00 )00 -500 000 -500 
08,'06 2004 

8 6,04 0 00 U 00 -5 00 000 -500 000 -500 
08~06'2004 

8/6/04 0 N 00 -20 60 000 D,j -2000 000 -2000 
08/06 2004 

8'&04 000 D 00 LO 000 )UU 500 000 -500 
081U6 2004 

8,9, 04 000 0 00 5 00 000 -500 000 -500 
08/09/2004 

6,904 Ooo Ou Do 000 Ou 500 000 -500 
08,09,2u,14 

8/9,04 000 0 00 -1000 000 ('U 1000 000 -1000 
08/092004 

8,9,04 0 CIO 0 DO 50 00 0A -5000 000 -5000 
08,09/2004 

8/9 04 0 U0 0 00 10 00 000 C 6 1000 000 -1000 
08,09 2004 

8,9/04 .03 10 OU 000 UU -1000 000 -1000 
O8,U9,'OO4 

8 10 04 000 j 00 26 GO 0 00 L ju 2000 000 -2000 
08,10 u~4 

D (4 0 UO G DO 2500 000 u U0 -2500 000 -2500 
0810 20b4 

8 10'04 0 GO U 00 IL) 00 0 OU '-)u 1000 000 -1000 
08 10 2004 

8 11 G 04 000 000 2000 000 u ju -2000 000 -2000 
08, 1012004 

8/ 10,'04 00(-, 00 5 00 000 A -500 000 -500 
OKI 0 2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realia . GIL Detail 
01 Jan 04 - 31 Dec 04 



Accoui WwCWFOO 

CWFDN - WAM CORE PLUS 

4WFOB 

Page 235 of 445 * Realized Gain/Loss Detail 
Trade Trade Unit Market Translation Total 

_Settle Date -Shares/Par Pnce proceeds Cost ~Ost Gain)Loss Gain/Loss Galinift-oss 

Futures 

Futures 
Future Commissions 
8,10 04 0 UO U 00 5 00 000 L 0 -500 000 -600 
08110~20C'4 

8'10 o4 000 000 5 00 000 Ou -500 000 -5009 
08/10'2004 

8,1 1'04 000 U 00 5 00 000 GO -500 000 -500 
08'1 1,2004 

8/11,04 000 0 DO 10 00 000 ju 1000 000 -1000 
0811 1'2004 

8/1 1'04 000 000 15 CO 000 DO -1500 000 -1500 
08/1112004 

8'1 VC4 000 000 -5 JO 000 co -500 000 -500 
08/11 2004 

8,11,04 000 3 30 Go 000 JO -3000 000 -3000 
081 1'20(14 

9,11104 0 01) 0 Of- 20 Ou 000 OG -2000 000 -2000 
08/11 2004 

8,11 04 000 00 20 uj 000 -2000 000 -2000 
08,11,2004 

8,11 (A 0 UO 6 GO 25 00 Q 00 ~ju -2500 000 -250010 
08,11,2004 

8,1 I'U4 0 00 0 0-1 500 000 ~16 500 000 -500 
08 11/2C,14 

8'1 1,04 000 (j oo 1000 000 16 -1000 000 -1000 
08,11 2GLA 

8 12,04 000 Cj 60 2000 000 ju -2000 000 -2000 
08 12,2CO4 

a 12(14 0 OU 000 -25 00 000 0,0 -2500 000 -2500 
08,12,2004 

8,12,04 000 0 60 3000 000 n -'0 -3000 000 -3000 
0812,2004 

8,12!04 000 0 UO -1000 0 OU 0 -1000 D 00 -1000 
08,1 2,'2004 

8,1 2 04 000 0 00 80 00 000 ~O -8000 000 -8000 
08, 1212004 

Northern Trust *Generated by,Vorthem Trust from penod1c data on 28 Feb 05 C0661 

Realkx - - GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 236 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 
811204 000 000 -40 CIO 000 U -4000 000 -4000 

08 12;2004 
is 8,12,04 0 CIO J 00 -30 00 000 3000 000 -3000 

08,12!2004 

8/12,04 000 00 25 00 000 -2500 000 -2500 

08/12,2004 

8,'l 3'04 0 UU U 00 2000 000 00 -2000 a 00 -2000 

8/13,04 000 0 GO 45 00 000 -4500 000 -4500 
08 13 2604 

8,13,04 000 ")Do 10 00 0 00 Lw -1000 000 -1000 
(18,1 3 2DO4 

8,13,04 13 (j J 00 -60 DO 000 00 -6000 000 -6000 
08 13/2('-4 

8 13 C4 U 00 0 Ou -2500 000 -2500 000 -2500 
08,112004 

8/16 64 coo 0 GO 20 OC 000 0~ -2000 000 -2000 
08/16,2004 

B,117 CA 0 00 0 00 -1001) 000 Ob -1000 000 -1000 
08117 2004 

8,17,04 0 00 0 00 1500 000 ('10 -1500 000 -1500 
08,17 2,')-)4 

8 11,04 0 f-(j f, Oe 1000 000 L)G -1000 000 -1000 
17 2004 

8, 18,04 0 00 U 06 -15 00 000 L --,j -1500 000 -1500 
08 18 2uCI4 

8 18 04 0 00 joO -40 00 000 - '0 -4000 000 4000 
68,18,2004 

6/18,04 000 600 15 Ou 0 00 0 )0 -1500 000 4500 
(18, 1 8,2004 

6,18,04 0 GO 000 -1000 000 jo 1000 000 -1000 
08'1 8,2004 

RiI8/04 000 0(10 -35 Ou 000 0 -3500 000 -W 00 
0811d,2004 

Northern Trust *Generated by Northern Trust from penod1c data on 28 Feb 05 C0661 

Realizc- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accout nb&rCWIFQ6 

CWFDN - WAM CORE PLUS 

CWFOG 



Accoui nbwtwfn 

CWFDN - WAM OORE PLUS 

CWF06 

Page 237 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Sert~e Date Shares/Par Price Proceeds Cost C;oSt Gain/Loss Gain/Loss Gw/Loss 

Futures 

Futures 

Future Commissions 

8; 18, A 0 OIj ou 20 00 000 Ou -2000 000 -2000 

08,18,2'JO4 

818,04 0 UO 0 CIO 55 Ou 000 Ij -5500 000 -5500 

08,18,2L()4 

8'18/04 000 000 50 00 000 uo 5000 000 -5000 

08/1 8'2004 

8'1 M4 0 00 U 00 10,00 13 00 1000 000 -1000 

C8 19,20,-,4 

8 23 04 0 00 000 1000 000 00 1000 000 -1000 

0812312DA 

8/24 04 0 00 55M 000 '')c -5500 000 -5500 
O8124/20C4 

8 24 14 0 Ou U ou 10 Uj J 00 -1000 000 -1000 
u8 24 20,4 

8,24 A 001) o 'ju 15'JO 000 C) -1500 000 -1500 
C8,124 20,-,4 

8,2704 000 U uO 125 CC 000 ~6 -12500 000 -12500 
08/27/2004 

8,127,'04 000 000 -13500 000 ju -13500 000 -13500 
08,27,2004 

8,27'04 000 0 "C' -145 00 000 0 ~d -14500 000 -14500 
08,27Y2004 

,9 27,04 0 00 'Jjo -70 DO 000 0 0 -7000 000 -7000 
08,2 7 20, 14 

8, jC 04 0 DO -2u 00 000 2000 000 -2000 
06/30 2004 

613004 000 W 4500 000 0 -4500 000 -4600 
08/30,2004 

8,'30 04 000 U 00 2000 000 0 L) 2000 000 -2000 
08,30,2004 

8~3W04 coo 0 ou -1000 0 00 U(0 -1000 000 -1000 
08,30,2604 

8/30,04 000 0 00 2500 000 0 ~q) 2500 000 -2500 
08,302004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reafizx - - GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 238 of 445 * Realized Gairt/Loss Detail 
Trade ; Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GallyVILOSS 

Futures, 

Futures 

Future Commissions 

8'30,rj4 0 00 0 00 -15 OL) coo C 00 -1500 000 -1500 
O&IOT004 

8'30,'04 0 Q, 0 000 -in 00 000 ON 1000 000 -10 A 
08/30/2004 

8/30 04 Ooo 00 -35 00 000 3500 000 -3500 
08/30,12004 

8/30104 1) 00 DO 80 CC, Q 00 julo -8000 000 -8000 
08/30,2004 

8/31 04 CU CC) -180 L),) 000 -18000 000 -18000 
08/31,2004 

8,31 04 0 L, -40 UO 000 30 -4000 000 -4000 
08,31,2-,tI4 

8 31 04 000 0 JL, 5500 000 -5500 000 -5500 
08 31 2004 

8,31,04 000 0 00 4500 000 1 Ou -4500 000 -4500 
08/31/2004 

8 31'04 000 000 -5500 000 -5500 000 -5500 
08/31,20,A 

8,31,04 000 600 -1000 000 00 -1000 000 -1000 
08,31,2004 

8,131 04 000 o 00 b5 00 000 00 -5500 000 -5500 
08/31,2004 

8/31/04 000 IDOO -4500 000 06 -4500 000 -4500 
08,31,2004 

8/31 04 0 DO G 00 5500 000 C6 5500 000 -6500 
08/,31 200 1 

8131'04 0 00 000 23500 000 -23500 000 -23500 
08,31/2004 

8/31,04 000 000 -4500 000 ju 4500 000 -4500 
08,31 20L)4 

8/31104 000 0 00 -18000 000 "0 -180 DO 000 -18000 
08131,20,34 

8,31 04 000 G 00 5500 000 0,)u -5500 000 -5500 
08 31/2004 

Northern Trust *Generated by Northem Trust from penod1c data on 28 Feb 05 C0661 

Realiza GIL Detail 
01 Jan 04 - 31 Dec 04 

Accoui, ntwwgwmo 

CWFDN - WAM CORIE PLUS 

evim 



Page 239 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss ciallrAose 

Futures, 

Futures 

Future Commissions 

8,31 04 0 00 W -40 00 000 t~ uo -4000 000 -4000 
08/31,2GO4 

8'31 C4 0 00 U0 11 ~ oc 000 ~D _6 -11000 000 -110009 
08,31 20L4 

8 31 -34 0 ou Do 20 OC, 0 Go JuG -2000 000 -2000 
08~31 2004 

8 31 04 0 0 0 U 00 25 (ju 000 C,-) 2500 000 -2500 
08~31,2004 

81,31 134 0 ou u OL) 4000 000 )U -4000 000 -4000 
A 31 20t,4 

nfY, 04 000 CO 10 U,j 000 -1000 000 -1000 
U&~il,2L,04 

9,'1 04 000 0 00 ~5 00 000 bo -3500 000 -3500 
09 0112C,-,4 

9,1,04 0 DO L) 00 -35 X 000 cu 3500 000 -3500 
09,012004 

9/1/04 0 DO U, Go 3500 000 L)o 3500 000 -3500 
OMI,20,34 

91 /04 0 Wj 0 DO 50 Go 000 )b -5000 000 -5000 
09iOl 21304 

9/1/04 0 CIO 6 DO -35 U0 000 -3500 000 -3500 
09'01'2004 

9 1/04 0 JO U 00 4n U0 000 DO A5 00 000 -4500 
09 131'20C14 

~~'l IA 0 00 000 15 DO 0 00 .-0 -1500 000 -1500 
09,01,2CO4 

912,04 U OC 0 DO -15 OU 000 du -1500 000 -1500 
0902,2004 

9,2'04 000 UN 3000 000 -3000 000 -3000 
09'02/2,304 

9,2,04 000 ~ W -1500 000 ,0 -1500 000 -1500 
09 02,2004 

9,2YO4 000 0 U0 -1500 000 0 )U -1500 000 -1500 
0~- 02 20')4 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reali,,-,t--- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accouir nbarCW86 

CWFDN - WAM CORKPLUS 

CWFOB 



Accoui *WOWFDG 

CWFDN - WAM COFM PLUS 

CWF06 

Page 240 of 445 * Realized Gain/Loss Detail 
Tradei Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost cost GainlLoss Gain/Loss Gain,111.0110 

Futures 

Futures 

Future Commissions 

0,3 04 0 OC, ()00 15 Oc 000 70 1500 000 -1500 
09,0312004 

0, 3, 0 4 0 OU u 00 3501) 000 -3500 000 -3500 
C)9,03120()4 

9, 3'04 000 wDo -20 OF, 000 CIO -2000 000 -2000 
09 03'2004 

9,304 0 OC, Of) 5 C V-) 000 00 500 000 -500 
09/03,12004 

v, 3, G4 GOO L, 00 40 CIO 000 -4000 000 -4000 
~)9,'03 2004 

1413 04 0 CIO (-1 Ou 2juu 0 00 1 10 2000 000 -2000 
09 03 2CC4 

9 3/04 0 Ci.) 1100 5 'Do 000 -500 000 -500 
09 CX2004 

9'T04 0 uO GO 20 00 000 110 -2000 000 -2000 
09T32004 

9/3JO4 060 L) 00 20 00 000 (ju 2000 000 -2000 
09/03,2004 

9/3/04 000 1) 00 45 LJO 000 ~Aj -4500 000 -45 00 
09 ;03/2004 

13 3'G4 000 U 00 205 00 000 A -20500 000 -20500 
09/03 2C)n4 

9,'3 04 000 D 00 -20ou 000 UO -2000 000 -2000 
09 03,20L4 

9 3 U4 000 00 5 00 000 1 uO -500 000 -500 
Oq,03 2004 

9 311-14 0 Ou 6 00 -1000 000 L LU -1000 000 -1000 
09 03,'2004 

q,3 04 0 00 j LX) -21000 0 CIO )C, 21000 000 -21000 
09,03 2004 

9,7~04 0 GO ON 1000 000 L --0 1000 000 40 00 
09, 07,2004 

917,04 0 Ou j UO -1000 000 j6 -1000 000 -1000 
O9/C)T2C)(,4 

Northern Trust *Generated by Northern Trust from penodlc data on 28 Feb 05 C0661 

Realia GIT Detail 
01 Jan 04 - 31 Dec 04 



* Realized Gain/Loss Detail Page 241 of 445 

Trade, Trade Unit Market Translation Total Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss Gainti-c" 

Flaw-e,s 

Futures 

Future Commissions 

9,7 f"; rj ~10 a 00 -5 ('Cj 000 00 -500 000 -500 
09'C,7,2r)04 

9,7 CA r, 00 10 Ou 000 -1000 000 -10000 
09,07f2OCA 

9'8104 0 00 r, 00 -5 00 000 -,-0 500 000 -500 
09,08/2004 

9/8'04 000 0 00 -20 OC 000 30 2000 000 -2000 
09,08,2004 

91804 C, 00 0 OL, 1000 000 bu -1000 000 -1000 
09,082004 

9~8/04 000 J C)O 500 000 -500 000 -500 09,108,2004 

9/804 000 00 2(1 00 000 -2000 000 -2000 09'08,2004 

9, B,'04 000 000 10 00 000 -1000 000 -1000 
09,'08'2004 

9181,04 000 C, 00 -10 00 000 -1000 000 -1000 
09/08/2004 - 

918104 000 C) 00 1-100 000 CO -1000 000 .1000 09/08,2004 

9/8,'04 000 L) 00 Iu 00 000 00 -1000 000 -1000 09108'2004 

9) 8'04 0 OC, 00 35 00 000 -1, -3500 000 -3500 09/08/2004 

9/8,04 0 C, 0 J00 1000 000 1000 000 -1000 09'08/2004 

9,8'04 131-10 '1 30 2 J C Fj 000 00 -2000 000 -2000 09,08 2004 

98/04 
09,'08/2004 

000 j 00 -10 00 0 00 (jo -1000 000 -1000 

9,9/04 000 000 -2500 0 00 60 -2500 000 -2500 09(09,20r,4 

9,9/04 00(" (j 130 -2(jO 00 000 -20000 000 -2DO 00 Ocj'09/2004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realia- GIT Detail 
01 Jan 04 - 31 Dec 04 

-1 

Accout nberCWFN 

CWFDN - WAM CORE PLUS 

effoll 



Accoui aborCWFOO 

CWFDN - WAM CORE PLUS 

CWFOO 

Page 242 of 445 
* Realized GaIn/Loss Detail 

Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost C061 Gain/Loss Gain/Loss GakVLoss 

Futures 

Futures 

Future Commissions 
9,9 L14 C, 00 -45,-,u 000 -no -4500 000 -4500 

09'09,2004 

9,9,04 000 00 -12000 000 00 -12000 000 -1200010 

09,0q,ZuO4 

Y/9104 000 000 35 GO 000 -3500 000 -3500 

09,09,2004 

9,9,04 0 CIL) 0 OLI 20 0, 000 -2000 000 -2000 

09 0912004 

9'9 04 0 00 00 -14500 000 -14500 000 -14500 

09,09'2004 

9904 0 00 0 00 -150" 000 ,jj -1500 000 -1500 

09'09 2(14~4 

9~9/04 0 cc) -165 rj~ 0 00 16500 000 -16500 

L,9,09 2004 

9 qIN 0 00 OL) A) jo 000 -3000 000 -3000 
09,09'20,~4 

9/9'04 000 000 1000 000 00 -1000 000 -1000 
09/092004 

9/9,'04 000 000 -15 00 000 66 -1500 coo -1500 
09/09,2004 0 
9 10/04 Oju ID N -10500 000 GO -10500 000 -10500 
09 102004 

9/1004 000 I)o 20 00 000 Cc -2000 000 -2000 
09110,2004 

9,10 04 000 10500 000 no -10500 000 -10500 
09 10,2L)C4 

9 10 04 000 u 00 1500 000 00 -1500 000 -1500 
09/10j2004 

910 04 0 00 0 90 -375 CC) COO C)O 37500 000 -37500 
0910/20114 

9, 10, N 000 (10 -37500 000 C, 00 -37500 000 -37500 
09/10,2004 

910, 04 000 00 2000 000 -2000 000 -2000 
09/10,2004 

Northern Trust *Generated by Northern, Trust from periodic data on 28 Feb 05 00661 

Reali,-,t,-- GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 243 of 445 
* Realized Gain/Loss Detail 

Trade. Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GaitAoss 

Fwarey 

Futures 

Future Commissions 

9, 1 C 04 a CIE) 000 105 Cu 0 00 0 ( 0 -10500 000 -10500 

09 10 2,,~4 

9, 10 U, 0 010 000 10 CC, 000 "0 -1000 000 -10000 

09,10,2,,04 

9'10 04 0 13U 0 "o 6000 0 A C,jo -6000 000 -8000 

09 10 2~04 

9, 1 3'04 0 UO 125 00 000 ""0 -12500 000 -12600 

09/13 2004 

913 04 000 0 00 50 jo 000 iio -5000 000 -5000 
(IQ, 13 2,D,l 

9,13 04 0 Ou 000 -2u 00 0 GO C A 2000 000 -2000 
09,1 31,21,,A 

9/13,04 000 0 Ou 10 cc, 000 u A -1000 000 -1000 
09/13 2CF,4 

14,13 04 00o 00 -60 Cj 000 0 -6000 000 -6000 
09/13 21-04 

9 13,04 0 00 0 OU -25 00 000 j'~O -2500 000 -2500 
09~ 1 3,2u(,14 

9 13'04 000 0 00 -9U GO 000 j F)U -9000 G 00 -9000 
09'13 2004 

9/1304 000 000 -10 U0 13 00 1 ~'u -1000 000 -1000 
09/13,2004 

q 13,04 000 cj 00 55 013 000 CIO -5500 000 -5500 
C,9'13'2004 

9,13,'04 0 Cl) I) GO 170 0(~ 000 '0 17000 000 -17000 
09113,2004 

9/14,04 6 00 0 00 20 00 000 '0 -2000 000 -2000 
09,14 2004 

9,14,C-4 0 00 ('00 15500 000 -15500 000 -15500 
0914 2004 

9,14,04 000 000 -2u5 00 000 -0 -20500 000 -2D5 00 
09'1 4,2 004 

9 1494 0 Oe ID 00 1000 000 CIO 1000 000 -1000 
09/14,26C4 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 00661 

Realiz, G11L Detail 
01 Jan 04 - 31 Dec 04 

- -1 

Ar-cou . 7111131111rOw"S 

CWFDN - WAM CORE PLUS 

CWF06 



Accoui "bw VAlf" 

CWFDN - WAM CORE PLUS 

CWFOB 

Page 2" of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gah&o" 

Futures 

Futures 

Future Commissions 

9 14 A4 0 00 j (JO -225 00 000 -22500 000 -22500 
09114,2004 

9 1404 000 Ou 5 DO 000 500 000 -500 
09,14/2604 

91404 306 006 1500 000 -1500 000 -1500 
09/14 2004 

9'14 04 000 L, 00 -22500 000 -22500 000 -V5 00 
09/142004 

9~14 04 0 &0 00 50 00 000 3,j -5000 000 -5000 
09,14 20C4 

915 04 0 CIL, 00 330 00 000 L,IJ -33000 000 -M 00 
0911 512C)04 

9,15'04 000 1~ 00 1000 D 00 _6 -1000 000 -1000 
09/1512004 

9/15,04 0 DO C, 00 45 00 000 -4500 000 -4500 
09/15,2004 

9'15'04 000 DO -5 DO C, 00 Do -500 000 ~5 00 
09/15,2004 

9'15,'04 000 300 5 CID Goo C ., -500 000 -500 
0911512004 

9,15,04 000 o 00 25CO 000 rG 2500 000 -2500 
(19/15 2004 

9,15 N 0 00 j 00 5 CIO 000 ',U -500 000 -500 
09115 20,04 

9/15 04 000 ~ 00 45 N 000 A -4500 000 -4500 
09 15,2034 

9 15,04 0 00 0 u1i -165 00 0 00 0 Ou -10500 000 -10500 
09/1512004 

9,15 04 0 CIO 0 JO 5 CIL) 000 CO -500 000 -500 
09,1 5,2004 

91 5/04 0 a 0 (j jo 20 00 000 DO -2000 000 -2000 
09,15 2004 

9,15,04 000 j )o -33000 000 6 A -33000 000 -33000 
09,15,2004 

Northern Trust *Generated by Northern Trust from penod1c data on 28 Feb 05 C0661 

Realizt,-- GIT Detail 
01 Jan 04 - 31 Dec 04 

--I 



Trade' Trade Unit Market Translation Total Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gahul-c" 

Fulurcs 

Futures 

Future Commissions 
905,,~4 Coll) 00 000 oij -17000 000 -17000 
0911';,2004 

9, 15,04 000 C 00 -105 GO 000 -10500 000 -105009 
091 5,2004 

9!15,04 0 Do )C0 5 OCI 00 00 -500 000 -500 
091l 5 20C4 

Q,15/04 000 0 DO 15 OL, 000 -1500 000 -1500 
09'1 5,2004 

91 1 5,'04 0 00 000 -1750C 000 010 -17500 000 -175 00 
09,1 5,20,34 

9/16'04 0 00 000 -40 DO 000 Aj -4000 000 -4000 
09,16,M14 

9/1604 000 000 -1500 000 -1500 000 -1500 
09,1612004 

9,16104 DO() 000 -25 Do 000 IjO -2500 000 -2500 09,16/2004 

9/16/04 000 000 -1500 000 01) -1500 000 -1500 
09/16,2004 

9,116/04 0 DO u DO 1000 000 ~Do -1000 000 .1000 09116 2004 

9116,04 000 ij 00 -500 000 500 000 -500 09/16/2004 

9,16,04 0 DO L) JO 15 00 000 CC) -1500 000 -1500 09il6,2004 

916/04 000 i-, 00 -6500 000 -6500 000 -6500 09,16/2004 

9il6/04 1) 00 (1 'jo -4500 000 16 -4500 000 -45 00 09,16 2004 

9116/04 000 0 00 10 00 000 50 -1000 000 -1000 0(06~2604 

9,1604 000 L~ 00 1000 000 DO -1000 000 .1000 Cq 1612OC14 

9 16 04 000 0 -10 40 DO 000 -4000 000 -4000 09/162004 

Northern Trust *Generated by Northem Trust from penod1c data on 28 Feb 05 C0661 

Realizt- - GIL Detail Accou, vilberVAT-W 

CWFDN - WAM CORE PUJS 01 Jan 04 - 31 Dec 04 
CWFOB 

* Realized Gain/Loss Detail Page 245 of 445 



Accou, sliblarewFOO 

CWFDN - WAM COP41PLUS 

CWFOG 

Page 246 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Setfle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss Gavikoes 

Futures 

Futures 

Future Commissions 
9116104 000 0 Ou 40 00 000 0 4000 000 -4000 
09/16 20n4 

9,16,04 000 0 00 -60 00 000 )00 .6000 000 -6000 

09/16/2004 

9/16 04 000 0 GO 5 G 11 0 GO UO -500 000 -500 

09,16/20U4 

9,16'A coo L) 0) 10 00 000 Lo 1000 000 -1000 

09116/2004 

9/16,'()4 000 C 00 15UD 000 OL' -1500 000 -1500 
09,16,2(ju4 

9,16,04 0 00 0 J10 b500 0 Ou 6 -6500 000 -6500 
09,16,2rl-4 

9,16 N 0 L)O 00 -1500 000 00 1500 000 .11500 
09116 2004 

91 16'04 000 0 Do -10 00 000 06 1000 000 .1000 
09116~2004 

9/17,,04 000 000 500 000 06 -500 000 -500 
09/17/2004 

9/1704 000 0 06 lu Ou 000 -1000 000 -1000 
09/1 7,2004 

9 1704 000 (3 00 17000 000 Ou -17000 000 -17000 
09/17/2004 

917 04 0 00 U 00 7000 000 Li L)6 ~70 00 000 -7000 
09 17 2004 

~, 17,1-4 0 00 ju 15 Go 000 JU 1500 000 -1500 
09,17 2004 

9,17 04 0 Ou 0 UO 500 000 06 -500 000 -500 
09,17'2004 

9 1704 000 0~0 55 OL) 0 UO U JU -5500 000 45500 
09 17 2a)-I 

9/17/04 000 000 20 00 000 U )U -20 OD 000 -2000 
09/17/2004 

9/1 T04 000 U 00 -7500 000 " 7500 000 -7500 
09,17,2004 

Northern Trust *Generated by Northern Trust from penod1c data on 28 Feb 05 C0661 

Reafizt- GIL Detail 
01 Jan 04 - 31 Dec 04 



Accoui ubw(MWN 

CWFDN - WAM CORLF PLUS 

CWFOG 

Page 247 of 445 
* Realized GaHVLoss Detail 

Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost co~t Gain/Loss Gain/Loss GaWLon 

Futurcs 

Futures 

Future Commissions 

q, 17,04 Ono -100 1 T~ 0,,, 000 J LO -17000 000 -17000 

09 17 2C-04 

9,2C'04 U 1)) F, OU -40 00 000 j ~,O -4000 000 -40009 

09,20 20N 

9,20,04 000 Cj 00 -85 oc 000 -8500 000 -8500 

09/20,2004 

9,'20,C4 0 00 0 oci 1~ UO 000 i X) -1500 000 -1500 

09~20 2-004 

9/2004 000 c 00 -5 00 000 00 -500 000 -500 

09,20/21204 

9/20,04 000 U 00 -5 00 000 JU -500 000 -500 

09/20,2004 

9'20,04 000 0 06 -6501) C, 00 bij -8500 000 -8500 

09/202004 

9,'20,04 Oo ID 00 -45 0) 000 00 -4500 000 -4500 

09,202064 

9 20'04 000 0 Ou -10 0(1 000 00 -1000 000 -1000 

09/20/2CO4 

9'20,04 000 0 00 Is DO 000 1500 000 -1500 
09/20~2004 

9i2l,04 000 o rio loco 000 bu -1000 000 -1000 
09/21/2004 

9/21,04 000 000 -20 00 000 0(1 -2000 000 -20 DO 
09/21 2CO4 

9,21/04 e 60 000 -500 000 500 000 -500 
09121 '2004 

9,21'04 000 coo 10 ou 000 -1000 000 -10 DO 
09,21 2004 

9121'04 000 0 UO -1500 000 0 0 -1500 ri 00 -1500 
D9/21,2004 

9'2 1,04 000 000 -2500 coo f Ou -2500 000 -2500 
09/21 2004 

9/21'04 000 000 -130 00 000 00 13000 000 -13000 
09 21 2004 

*Generated by Northern Trust from penod1c data on 28 Feb 05 C0661 Northern Trust 

Reali.',7,L GIL Detail 
01 Jan 04 - 31 Dec 04 



Accoui nberIONFOS 

CWFDN - WAM CORE PLUS 

CW06 

Page 248 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date SharesiPar Price Proceeds Cost 'o~'t Gain/Loss Gain/Loss G&Aoss 

Futitre,s' 

Futures 

Future Commissions 

921 04 000 000 4500 0 00 -4500 000 -4500 
09/21,2o'-4 

912104 000 000 -5 CIO 000 j 00 500 000 -50010 
09,2112U04 

9,21,04 000 000 -1000 000 'D -1000 000 -1000 
09/21/2004 

9/21'04 000 00') -5,j(j 0 Go 00 500 000 -500 
OY,21,2004 

9,21 04 0 0 0 00 1500 000 -1500 000 -1500 
09/21 20r14 

9,21 04 000 100 Ou 000 )'ju -10000 DOD -10000 
09121,2004 

Y'21X4 000 0 DO 1500 000 (,1) -1500 000 -1500 
09/21 20A 

9/21 04 0 ~10 Ou -IL) Ou 000 J) 1000 000 -1000 
09,21,20A 

9,21,04 0 CIO 0 Do 15 CIO 000 _0 -1500 000 -1500 
09,21/2004 

Q121104 000 C' DO 5 CIO 000 0 -500 0 00 -500 
09,21!2L)04 

9,'22/04 0 00 0 DO 35 uu 000 -3500 000 -3500 
09,'22,2C,fj4 

9 22'04 0 00 C~ DO 15 00 000 uO 1500 000 -1500 
09122'2004 

922,04 000 0 00 2000 coo 1 -0 -2000 000 -2000 
(J9,22,,2,),j4 

9,22,04 0 CIO 00 -20 CIO 000 L'O -2000 000 -2000 
09/22,204 

9'22,04 000 J 00 2000 000 CO -2000 000 -2000 
OY/22,2,1114 

922/04 000 0 00 -20 00 000 00 -2000 000 -2000 
09,22,2004 

9i22 04 0 Ou U 00 -30 00 000 00 -3000 000 -3000 
09,22/2004 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Realizt- GIL Detail 
01 Jan 04 - 31 Dec 04 



Accou, "bergWFIN 

CWFDN - WAM CORIE PLUS 

OWFOS 

Page 249 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss CA*VUW 

Futurcs 

Futures 

Future Commissions 

~I 22104 0 00 000 -30 DO 000 C 0 -3000 000 -3000 
09/22,2004 

9,22/04 0 U fi 000 -70 00 000 oo -7000 000 -700010 
09,22,20N 

9122 04 000 0 OL, 3510 000 ,C) -3500 000 -3500 
09122,2004 

T22/04 0 00 000 15 00 000 u(j -1500 000 -1500 
09,22,2004 

9,2204 0 00 0 00 15 013 000 1) A -1500 000 -1500 
09'22'2004 

9122,n4 030 0 Ou 205 00 000 L) 1,0 -20500 000 -20500 
09'22,'2,,04 

924,04 0ou L) 00 5 00 0 00 r") 500 000 -500 
09/24,'2004 

9/24/04 0 DO 0 00 55 OL, 000 co -5500 000 -5500 
09/24/2004 

9/24'04 000 0 Ou 2 0 L) j 0 00 A 2000 000 -2000 
0912412004 

9/24,04 abo 000 35 DO J 00 JO -3500 000 -3500 
09,'24/2004 

0 
9124/04 0 UO U 00 4500 000 ( .0 -4500 000 -4500 
0912412004 

9/27/04 000 000 -5 00 000 DO -500 000 -500 
09127/2004 

9127/04 000 0 Ou 2UOO 000 -2000 000 -2000 
09/27/2004 

9,27,04 000 0 UO 15 OU 000 )(j -1500 000 -1500 
09,27,2al,t 

9,'27/04 000 C, 00 -1500 000 01) -1500 Goo -1500 
09,27i2OO4 

9 27'04 000 000 -5500 000 00 -5500 000 -5500 
09,27,2004 

9,27,04 000 Goo -500 000 -500 000 -500 
09,'27/2004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realia- GIL Detail 
01 Jan 04 - 31 Doc 04 



* Realized Gain/Loss Detail Page 250 of 445 

Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futio-es 
Futures 

Future Commissions 

9/28~04 000 0 Ou -20 00 000 0 -2000 000 -2000 
09/28J2004 

9,28,04 coo 000 -20 OC 000 0 CIO -2000 000 -20000 
09,28 2Ln4 

9128/04 000 0 0(1 500 000 0 ~O -500 000 -500 
09/28/2004 

9 28'04 0 00 0 OL) 3500 000 CO -3500 000 -3500 
09128,2004 

9/29,04 0 UO -2C, 0-, 000 CO 2000 000 -2000 
09/29,2004 

912g 04 0 00 000 1", OL) 000 CO -1000 000 -1000 
09129/2004 

9129,'04 000 000 -1000 coo GO -1000 000 -1000 
09,29'2004 

9129,04 000 coo 5 00 000 D CO -500 000 -500 
09/29/2004 

9/29/04 000 coo 10 0,~ 000 bo -1000 000 -1000 
09/29/2004 

9/29,04 000 000 2500 000 -,0 -2500 000 -2500 
09/2912004 

9/30,04 0 00 0 OU -15 CIO 000 )-)0 -1500 000 -1500 
09~30,12004 

9130'04 
000 000 -5 OIL) 000 -100 -500 000 -500 

09130,2004 

9/30 04 
000 000 2500 000 A -2500 000 -2500 

09/302004 

9/3004 
000 0 00 -1000 000 1)0 -1000 000 -1000 09,'30,2004 

9/30,'04 000 0 00 -1500 000 00 1500 000 -1500 09/30,2004 

9'30,04 000 000 -1500 000 00 -1500 000 -1500 
09,30 2004 

9/30 04 000 000 -1000 000 J00 -1000 000 -1000 09 3012U,14 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realizt--- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accoui, InberOWIF" 

CWFDN - WAM CORE PLUS 

CW86 



Accou mberIW86 

CWFDN - WAIN CORE PLUS 

CWFOS 

Page 251 of 445 * Realized Gain/Loss Detail 
Trade! Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GalnA nQQ 

Futurcs 

Futures 

Future Commissions 

9,30'04 0 Go 0 00 - 10 00 000 wiO -1000 000 -1000 

09/30~2004 

9/30,04 tj or) 000 -250o 000 A 2500 000 -250010 

09,30,'2004 

913004 000 1100 1 ~-, 00 0 00 0 1000 000 -1000 

09,30 20A 

10'V-14 000 0 Ou 3v Oo 000 -3000 000 -3000 

10 01,2004 

10/1 n4 U 00 OU -5 Ou 0 00 -0 -500 000 -500 

10101 20A 

10,4,04 0 00 CO 5 DID 0 Ou Aj 500 000 -500 

1CI/04'2004 

1 04 CA 0 00 -15 00 000 ~j UO -1500 000 -1500 
10,0412on4 

10/4 04 0 00 000 20 oo 000 uO -2000 000 -2000 
1 0?04'2004 

104 04 000 CC GO -55 3~. 000 Fp, -5500 000 -5500 
10,04'2004 

1014 1,4 000 000 -2000 000 -2000 000 -200010 
10,04,2004 

1 04,04 000 0 00 -500 0 00 500 000 -500 
10/64,2004 

10/4,04 000 000 -5 00 000 --,0 -500 000 -500 
10,04 20o4 

10/5,04 000 0 0 0 1000 000 00 -1000 000 -1000 
10'05 2004 

M5 04 000 G 00 -500 coo rcj -500 000 -500 
IC,T5)20U4 

10/5/04 000 000 3000 000 (ju -3000 000 -3000 
10/05/2004 

10/5/04 000 000 1000 000 CC -1000 000 -1000 
101/05'2004 

1015TA 000 000 -500 000 -500 000 -500 
10,05~2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan 04 - 31 Dec 04 



Accoui viberVAWN 

CW1FDN - WAM CORE PLUS 

OWN 

Page 252 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost co~'t Gain/Loss Gain/Loss GaWdLoss 

Fitturey 

Futures 

Future Commissions 
10'6,04 000 000 -10 UO 000 J60 -1000 Ooo -1000 

1 ~'Ob 2004 

10'6'04 0 GO rj Ou 10 0(' 000 DO 1000 000 -10000 

10'06,2004 

10,604 0 Oo F, 00 20 Ou 000 Do -2000 000 -2000 
10/06,2004 

10/6,04 Goo 000 -20 UO 000 -0 2000 000 -2000 
10/06/2004 

IM,04 000 0 DO -lu DO 000 JO 1000 000 -1000 
10/06/20C4 

10,6'04 000 000 20 jO U 00 Do -2000 000 -2000 
I LI 06~2004 

10'6'04 000 0 Do 1~ DO 000 1500 000 -1500 
10 06,2604 

10/6,04 Ono 000 1 0 "o 000 -1000 000 -1000 
10/06/2004 

10,7/04 000 000 -1006 000 00 -1000 000 -1000 
10,07,2004 

10/7'04 000 D 00 -55 00 000 "D -5500 000 -5500 
1010712004 

107 04 000 n 00 -4500 000 _,I'D -4500 000 -4500 
10,OT2004 

10,7,04 000 0 00 10 CIO 000 CO -1000 000 -1000 
10,07'20,-'4 

103 04 0 00 1) DO 51, DO 000 00 -5500 000 -6500 
10,07,2CL,4 

V17,04 000 0 00 -1000 000 Uo -1000 000 -1000 
IWO7120CA 

1 Or7'C)4 000 0 00 10 00 000 (JO -1000 000 -1000 
10/07,2004 

1017 04 o DO 0 00 1,37000 000 Do -1,37000 000 -1,37000 
10/072N4 

I e,7 A 000 000 -6000 000 00 -6000 000 -6000 
16,07~2004 

*Generated by Northern Trust from penod1c data on 28 Feb 05 C0661 Northern Trust 

Realkx GIL Detail 
01 Jan 04 - 31 Dec 04 



Accoui nberOWFOO 

CWFDN - WAM CORE PLUS 

CWF86 

Page 253 of 445 * Realized GainjLoss Detail 
Trade/ Trade Unit Market Translation Total 

Setfle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakAoss 

Futures 

Future Commissions 

10 bA)4 0 oo G 0 20 OC~ 000 0 -2000 000 -2000 
11'(18 2 C, C, 4 

10/8 04 6 0 DO 5 Ou 000 j,-O -500 000 -60010 
10108 2o]4 

10604 0 LO 0 N, -1500 coo 0 ~ 0 -1500 000 -1500 
10/08'2004 

10'8 04 000 0 Oc 10 uj 000 _0 1000 000 -1000 
10'0812004 

10,8 54 0 00 0 JO -35 D-~ J00 0 3500 000 -3500 
10/082004 

10/8,04 6 w) -45 GO 000 -0 -4500 000 -4500 
10'08 20 14 

1 M A 0 Flo F, Go 20 O~i Goo j,)O -2000 000 -2000 
10 08,20,j4 

10,8 04 0 UO ~ Go 15 GO 000 j UO -1500 000 -1500 
10,08120-14 

10/8,04 0 0 0 0 00 2000 000 J ~'O -2000 000 -2000 
IOtO8/2004 

10/8/04 000 0 GO 500 000 "'0 -500 000 -500 
1 0,'08,2004 

108,04 000 000 1000 000 C'O -1000 000 -1000 
10'08 2004 

108,14 000 000 3000 000 -3000 000 -3000 
10,08 2004 

10,12 04 0 00 coo -10 GO 000 00 -1000 000 -1000 I C'12 z004 

10,12 04 000 000 -5 Ou 000 -00 500 000 -500 10,12'20LI4 

10 12 04 000 coo -1000 000 IA -1000 000 -1000 10/12,2004 

10,12,04 000 000 1500 000 00 -1500 000 -1500 1012,2004 

10112104 000 000 -500 000 00 -500 000 -500 10/12,2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realia GIT Detail 
01 Jan 04 - 31 Dec 04 



Trade' Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost GOST Gain/Loss Gain/Loss GaWoloss 

Future's 

Futures 

Future Commissions 
10' 1 2`04 000 0 OU 1500 000 A -1500 000 -1500 
10,12/2004 

1,312,04 0 Ou L) 00 -5 J0 000 00 -500 000 -50010 
10,1212004 

10112,04 000 0 00 5 00 000 DO -500 000 -500 
1 Oil 212004 

10/12/D4 0 Liu 0011 -4500 000 A -4500 000 -4600 
10,112/2004 

10,13104 000 00 1500 000 )GO -1500 000 -1500 
10/1312004 

10 13'04 000 b 00 -500 000 'jo -500 000 -500 
10/1 3,2CO4 

1011 3,'04 000 ()00 AQuO 000 00 AOOO 000 -4000 
1 Oil 3.2004 

10/1 3/04 000 F) 00 -1500 000 00 -1500 000 -1600 
1 Oil '-1,2004 

10 14 04 000 000 -5 00 000 )00 500 000 -500 
10-14/2OU4 

1 Oil 4 04 000 000 5 00 000 1 ho -500 ON -500 
10114/2004 

10114104 000 000 -2500 000 100 -2500 000 -2500 
10 14'2004 

1014'04 000 000 -2000 000 A -2000 000 -2000 
10114 2004 

I O'l 4'D4 000 COD -3000 000 jo -3000 000 -3000 
10,14 20104 

10,1404 000 000 -6000 000 C,O -6000 000 -6000 
1,),14 2004 

1 Oil 4'04 000 000 -8000 000 no -8000 000 -8000 
10,14,2004 

10/14/04 000 000 0000 000 100 -6000 000 -6000 
1 0,1420,14 

1n 14'04 000 000 -5 00 0 A 00 -500 000 -500 
1014/2004 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Accoui nberCW06 Reali,,-,c-- GIL Detail CWFDN - wAM CORE PLUS 
01 Jan 04 - 31 Dec 04 

CWN-06 

* Realized Gain/Loss Detail Page 254 of 445 



Realia.. G/E Detail Accout nberCNVF06 

CWFDN - WAM CORE PLUS 
01 Jan 04 - 31 Dec 04 

CWFO6 

Realized Gairt/Loss Detail Page 255 of 445 

Trade/ Trade Unit Market Translation Tolal 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWLoss 

Futures 

Futures 

Future Commissions 
10,14~04 0 CIO 5 00 -(1 00 000 -1 C~O -2000 000 -2000 
10 14,20u4 

10,14/04 000 1 00 35A 000 J"O 3500 000 -35000 
10,14,20A 

1014,04 001) 000 -21, W coo j 0 -2500 000 -2500 
10,'14/2004 

10/15 Cj4 000 0 00 30 OC 000 1 L 0 3000 000 -W 00 
10/ 1 5,2W4 

10 1504 0 O,j 0 00 2000 000 j,-o 2000 000 -2000 
10/15 2004 

10/15 N 0 ne 006 -500 000 L' -0 -500 000 -500 
10, 15 2(jr,4 

10, 15 04 060 000 50o 000 JLO 500 000 -500 
10,15,20,04 

10,15'r14 0 U0 0 00 2500 000 C 0 -2500 000 -2500 
1 W 1 512064 

1 O'l 5,04 0 00 1 Ou -2000 000 CO -2000 000 -2000 
10, 15,2004 

10/1 5,104 000 000 -15 OL) 000 00 -1500 000 -1500 
10/15,12,004 

10,15 04 000 000 500 000 CO -500 000 -500 
10, 15,20,34 

10,1 5,04 000 000 -5 00 000 0 CIO -500 000 -500 
10,15,2004 

10,15114 0 00 000 35 Ou 000 uO -3500 000 -3500 
1 ul 5,2004 

1-','18'04 0 Cl() 000 00 G 00 )00 500 000 -500 
1018 2(ji-14 

101 8,04 000 0 00 500 000 A -500 000 -500 
10/1812004 

10/18,04 000 000 -55 00 000 00 -5500 000 -5500 
10,18,2004 

10/18104 0 CIO 000 -3500 000 DO -3500 000 -3500 
10118,20N - 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 



Accou . mborVAW,06 

CWFDN - WAM CORE PLUS 

CWF86 

Page 256 of 445 * Realized Gain/Loss Detail 
Trade' Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds Cost co~,t Gain/Loss- Gain/Loss Gain/Loss 

Future ST 

Futures 

Future Commissions 

10,18134 0 J0 13 00 000 ,,0 1500 000 -1600 
10~18/2004 

10,18104 0 Oc coo 5 00 000 C, -0 -500 000 -60010 
10 18,2004 

10/18,04 0 OLI )00 5 Fj 0 060 -500 000 -500 
10/1812004 

10/18104 0 Ou 000 5500 000 CO -5500 000 -6600 
10/1812004 

10/19 04 000 000 35 00 U 00 D CO -3500 000 -3600 
10,19)2004 

10/1 9,04 000 000 2000 000 _J CO -2000 000 -2000 
Iffi-19,2004 

10,19 04 000 000 -45 00 000 00 -4500 000 -4500 
10/19,2004 - 

10/20 04 000 000 -3500 000 6,jo -3500 000 -3500 
10,20/2004 

1012r, 04 0 00 (100 16 60 000 00 -1000 000 -1000 
10/20/2004 

10,120/04 000 coo 2000 000 CIO -2000 000 -20000 
10,'2(12004 

10,21,04 
10,21,2004 

000 900 1500 000 ~j 00 1500 000 -1500 

10,21'04 
1C) 21,2004 

0 010 00 -2u 00 000 co -2000 000 -2000 

10 21 04 
10,21/2Y4 

0 uO 13 00 5 00 000 00 -500 000 -500 

10/21,04 
1 0/21,2004 

000 000 1500 000 1 Of) -1500 000 -1500 

10/21 '04 
1 L,1,21,2064 

000 00 -500 000 C-o 500 000 -500 

10,22,'L)4 
10,22'2004 

a 00 C, 00 5 00 000 -)(j -500 000 -500 

10,22,'04 
1 122/20134 

COO 000 -500 coo -500 000 -500 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realizt. GIL Detail 
01 Jan 04 - 31 Dec 04 



Page 257 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost co~l Gain/Loss Gain/Loss GaInUss 

Futurcs 

Fut-ures 

Future Commissions 

I Oj22 04 coo f) 00 -20 OU 000 0 CO -2000 000 -2000 
10,22/2004 

10,122104 000 j 00 -15ou 000 co -1500 000 -1500 

1 0/22,2004 

10,22104 000 a 00 1500 000 OA 1500 000 -1500 

l012212004 

10122104 0 00 0 DO 5 00 000 CO -500 000 -500 
10,2212004 

10,22,04 000 000 -2000 000 00 -2000 000 -2000 
10,22~2004 

10,'22 04 U, ()0 000 -2000 000 OU -2000 000 -2000 
10/22,2004 

1 IJ, 2 2'04 000 0 00 1000 000 11 E10 -1000 000 -1000 
1 0,'22'2004 

1 0,22'64 000 0 00 -5 e-3 000 J LIO -500 ON -500 
10 22,2Ou4 

10/22,04 000 D 00 -15 DO 000 co -1500 000 -1500 
10/22,2004 

10/25104 000 000 -2500 000 00 -2500 000 -2500 
10/25/2004 

10/25'04 000 000 -5 00 000 )OU -500 000 -500 
10/25,2OD4 

10/2504 000 C 00 4500 000 0 11 -4500 000 -4500 
10,25,2004 

10,25'04 0('0 2501) 000 -jj -2500 000 -2500 
10/25,2ON 

10 25'04 000 o 00 -5 CIO 000 wi -500 000 -500 
1 0,25,2004 

1012504 0 00 0 00 -20 00 coo 00 -2000 000 -2000 
10 2512OC14 

10 12 5 04 000 ''00 -jo 0(1 000 00 3000 000 -30 DO 
10/25,2004 

1 C,'25 04 0 0o 000 5 00 0 00 j Ou -500 000 -500 
1(, 25 20o4 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 00661 

Realh:,. GIL Detail 
01 Jan D4 - 31 Dec 04 

Accoui nbarQW26 

CWFDN - WAM CORSIPLUS 

CWFW 



* Realized Gain/Loss Detail Page 258 of 445 

Trade~ Trade Unit Market Translation Total 
Sett-ie Date Shares/Par Price Proceeds Cost co'st Gain/Loss Gain/Loss GahVLoss 

Fttture5 

Futures 

Future Commissions 
10,2504 000 Oe -36 00 (1 UO 100 3000 000 -W 00 
10,252004 

10,25 04 u U0 '-00 10 00 Goo ~O -1000 000 -1000 
10/2512004 

1LV25/04 000 Ou -3(j 00 000 00 -3000 000 -3000 
10,125/2004 

1 W25,04 0 00 01 -45 CiD 0 00 -1jo -4500 000 -4500 
10,25,2oe4 

10126 04 U 00 0 00 2000 000 )00 -2000 000 -2000 
10126'2004 

10,26 C14 000 000 -23000 000 00 -23000 000 -23000 
10,2612004 

10/26'04 000 00 -500 000 0 -500 000 -500 
10126,2OC4 

10'26,04 000 000 -5000 000 ~CO -5000 000 -5000 
10,2612004 

10,2604 0 LIO 000 -1000 000 00 -1000 000 -1000 
10/26)2004 

10,26,04 0 ou coo -1000 000 OC) -1000 000 -1000 10/26'2004 

10/26'04 000 0 00 5500 000 J".O -5500 000 -5500 10 26 20C14 

1,2604 0 CIO 0 00 500 000 ("0 -500 000 -500 10 26 2004 

10,2b,04 G 00 00 25 Ou 000 -2500 000 -2500 10,26,2004 

I o/2b C4 0 U0 )00 -5 W 000 00 -500 000 -500 1U,26 2D,4 

10 2604 0 ()0 100 -2500 000 -2500 000 -2500 
1 U126/20,04 

ILI, 27 04 000 L, 00 -2000 000 GO -2000 000 -2000 1Q 27,20,4 

10 27 04 000 000 2000 000 00 -2000 000 -2000 1 j,27,2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 00661 

Realia .- G11L Detail 
01 Jan 04 - 31 Dec 04 

Accoui nberCWfC6 

CWFDN - WAM CORE PLUS 

Cwfoe 



Accoui Itlerawfoill 

CWFDN - WAM COMPLUS 

CWF06 

Page 259 of 445 * Realized Gain/Loss Detail 
Trade, Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GakAoss 

Futures 

Futures 

Future Commissions 

10/27/04 000 oOO -20 00 000 f~ CO -2000 000 -2000 

10/27/2004 

10/27'04 0 00 0 00 3000 000 L'O -3000 000 -30000 

10,2712004 

I Ot27 04 000 0 00 2000 000 CO -2000 000 -2000 

10/2712004 

10128~04 000 000 -20 00 000 D CIO -2000 000 -2000 
10128/2004 

10,28,04 000 000 -3000 000 CIO -3000 000 -3000 
10,28/2004 

10/28/04 000 n 00 26 Ou 000 ~j 00 2000 000 -2000 
1 0,'28,2004 

10,28,04 000 0 UU -20u() 000 j CIO -2000 000 -2000 
1012612004 

10/28,04 000 000 -2000 000 00 -2000 000 -2000 
1 0!28,2004 

10128)04 0 CC) 0 00 30 00 000 UO -3000 000 -30 00 
10,128;2004 

11/1,04 0 UO 000 20 CIO 000 -)00 -2000 000 -2000 
11101,2004 

11/1,04 0 00 000 1000 000 ~)O -1000 000 -1000 
1 1'01,2004 

11 11'04 U 00 U 00 45 jO 000 30 -4500 000 -4500 
11'01 12004 

11 1 04 0('0 )00 1000 000 JA -1000 000 -1000 
1 1,01'2004 

11 1 /04 000 j 00 -10 00 000 1000 000 -1000 
1 1/012004 

11,2/04 000 000 -500 000 00 -500 000 -500 
11 02 2004 

11,2'04 000 U 00 500 000 ~00 -500 000 -500 
11 02,2CC4 

11 3/04 000 j 00 -2000 000 CO -2000 000 -2000 
1 1 iO3 20A 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan D4 - 31 Dec 04 



Accoui nberONFOO 

CWFDN - WAM CORE PLUS 

CWFIDS 

Page 260 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss G8WLoss 

Fwure.s 

Futures 

Future Commissions 

11 IsN 0 00 C, 00 -8000 000 000 -8000 000 -8000 
11 03 2004 

1 1'4,'04 0 00 000 55 CiO 000 G 10 -5500 000 -660010 
11,10412004 

1 14,04 000 000 -1500 000 1500 000 -1500 
11/04,2004 

11,4,04 000 000 -5 00 000 0 A -500 000 -500 
11/04,2004 

1114/04 000 coo -40 00 000 o 00 -4000 000 -4000 
11 04,2004 

1 V5 04 0 (JO 000 -5500 000 0 30 -5500 000 .5500 
11,05 20,~4 

11)5,04 0 00 000 20 (DO 000 JO -2000 000 .2000 
11 105 2004 

11'5 04 0 Ou 000 5 rju 000 0 jo -500 000 -600 
1 1,'05,20L4 

11/5/04 000 000 -40 QD 000 JO -4000 000 -4000 
1 1105,2004 

11/5,04 060 0 00 1500 U 00 o JO -1500 000 -1500 
11 105,2004 

1 1/5,04 0 00 000 -65 00 000 1- A -6500 000 -6500 
11/05,2004 

11,5,L)4 000 000 3500 000 ~O -3500 000 -3600 
11,05 20C14 

11/504 0 06 000 20 go 000 10 -2000 000 -2000 
1 1!05,20CA 

11~5,04 000 000 -6000 000 0 )o -8000 000 -W 00 
11,05 21JG4 

11 ~ 5,104 000 000 -3500 000 -3500 000 -3600 
11,05~2004 

11/5/04 000 000 -45 go 000 0 )0 -4500 000 -4500 
11/05 2004 

11,5 u4 000 000 -6500 000 0 DO -6500 000 -6600 
11105 2004 

Northern Trust *Generated oy Northern Trust from periodic data on 28 Feb 05 C0661 

Realizt,.. G11L Detail 
01 Jan 04 - 31 Dec 04 



* Realized Gain/Loss Detail Page 261 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Pnce Proceeds Cost Cost Gain/Loss Gain/Loss GairAoss 

Futurc .s 

Futures 

Future Commissions 

11/5,04 600 000 -t,5 GO 000 Fj (~O -6500 000 -6500 
11 05/2004 

11,5104 000 -500 000 ''0 -500 000 -50010 
11 ~05'2004 

11/5 04 0 00 000 -20 00 000 0 ( 0 -2000 000 -2000 
11 Ob'2004 

1 1/5,04 0 00 000 2C GO 000 U A -2000 000 -2000 
11/05,2004 

11 5,04 000 o0o 800(-, 000 C, tlo -8000 000 -8000 
11/05'2004 

1 V5,04 0 A 000 -2(j 00 000 0 00 -2000 000 -2000 
11105,20,4 

11,504 0 Or) 0 00 -5 00 000 -500 000 -500 
11 ~05,2004 

11 5,04 000 0 OU -115 W 000 (J 1'0 -11500 000 .11500 
11,05;20()4 

11/5/04 0 00 0 Ou -tb Ou 000 0 -5500 000 -5500 
11,05,'2004 

1 1'5,'04 0 Oj 0 Ou 2 5 JO 000 -2500 000 -2500 
11,05,2004 

0 11,5,'04 0 A 000 -2000 000 CO -2000 000 -2000 
11 05,201,14 

11/5,04 0 LO 0 N 4000 coo j Eu -4000 000 -4000 1 1'05,2~,04 

11,8,04 0 UO Cl 00 -75 00 000 -7500 000 -7500 
11,08120,34 

11,8/04 000 0 00 25 Of', J 00 2500 000 -2500 11,08,2004 

11/804 000 coo 4500 000 00 -4500 000 -4500 11,06 20U4 

11 8,04 000 0 00 - 115 06 000 11500 000 -11500 11/08/2004 

11 8'04 000 C Ou -1000 0 00 1 00 -1000 000 -1000 11108,20~,4 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan 04 - 31 Dec 04 

Accou . "bar OWFO6 

CWFDN - WAM CORE PLUS 

CWFOG 



Page 262 of 445 * Realized Gain/Loss Detail 
Trade~ Trade Unit Market Translation Tdal 

Settle Date Shares/Par Price Proceeds Cost C 0,,~t Gain/Loss Gain/Loss GaWLoss 

Futures 

Futures 

Future Commissions 
I 1 8 04 000 000 10 A 000 -"Io -1000 000 -1000 
1 1,082064 

11/9'04 000 000 -500 000 -500 000 -5 00 
11 i09,20C,4 

11,9104 000 000 -500 000 60 -500 000 -500 
11,0912004 

1 1,9/04 000 000 500 000 -o -500 000 -500 
11/09,20C4 

I I '~t U4 000 000 -1U DO 000 jo 1000 000 .1000 
11,09,26(j4 

11 904 U (K) 000 1000 000 fjo -1000 000 -1000 
11,09,2[~,4 

11'9 A 000 0 00 -3060 000 Flo -3000 000 -3000 
1 1,09 2064 

11 9,04 000 000 -10 00 000 00 -1000 000 -110 00 
11,092004 

11 "~~04 000 0 00 5 DO 000 uo -500 000 -600 
11 /09,2004 

11,9 N 0 oc) -1000 000 -1000 000 -1000 
11 09'2DA 

11 9/A 000 000 2Cj 00 000 00 -2000 000 -2000 
11/09 2004 

1 1'9'L,4 000 000 5 uL, 000 Fjo -500 000 -500 
11109 2rju4 

1 1/10 CA U 00 0 00 -10 00 000 00 1000 000 -1000 
11/10 2CO4 

11 IOG4 000 000 -45 00 Ooo jo -4500 000 -4600 
11/10,20~14 

11,lu 04 000 000 2000 000 A -2000 000 -2000 
11,10 2004 

11110'04 000 000 -3500 000 00 -3500 000 -3600 
11/10 2004 

11,10,04 000 0 00 -1000 000 00 -1000 000 -1000 
11/10/2004 

Northern Trust *Generated by Northern Trust from penod1c data on 28 Feb 05 C0661 

Realizt-- GIL Detail 
01 Jan 04 - 31 Dec 04 

Accoui nber CWFOO 

CWFDN - WAM CORE PLUS 

CWFOB 



Page 263 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GauVLoss 

Futures 

Futures 

Future Commissions 

I 1'1 0,04 0 CC) 000 5100 000 00 -500 000 -500 

11,10 201'4 

1 1'10,04 000 L) 00 -1500 000 ]Do -1500 000 -1500 

I 1/ 1 L) 20u4 

11,110,ij4 000 000 2500 000 00 -2500 000 -2500 

1111012004 

M10,04 0 00 1 ~10 -9 JO 000 00 -500 000 -600 

1 V1 0, 2004 

I I 1 10 04 000 L, 00 -15 00 000 -1500 000 -1500 

1111 0,2004 

11 11u,04 0 W) 0 00 2000 000 00 -2000 000 -2000 

1 1 i 1 0 20,34 

11,10,04 0 00 0 0 -30 00 U 00 -3000 000 -3000 

1-1/10,2004 

11/1204 0 00 0 00 5 UO 000 -500 000 -500 
11,12/2004 

11112/04 000 0 On -500 0 00 CO -500 000 -500 

11/12,2004 

11,1 2 04 0 A 000 5 CIO 000 (JO -500 000 -500 
11 ; 12,12OU4 

1V12 04 0 U0 (j 00 10 00 000 DO 1000 000 -1000 
11,122004 

11,12,04 0 (JO 000 10 00 000 )(-0 -1000 000 -1000 

11, 12, 2 J 0 4 

11 112,04 0 00 0 00 25 00 000 UO -2500 000 -2500 
11,12 2C,,J4 

1 1 ~12 04 0 00 J 00 5 00 0 Oct L) JO -500 000 -600 
) 1,12'2004 

11, 15'04 0 00 000 -1000 000 CO -1000 000 -1000 
11,1 5,2004 

11,15/04 000 000 -5 00 000 )00 -500 000 -500 
11 11 5,2004 

11,15,04 000 000 -1000 000 00 -1000 000 -1000 
11/15/2004 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

7 Realizi- GIL Detail 
01 Jan D4 - 31 Dec 04 

Accoui rAwcwf:os 

CWFDN - WAM CORE PLUS 

CWF06 



Accou, mber OWN 

CWFDN - WAM CORE PLUS 

CVA;W 

Page 264 of 445 
* Realized Gairl/Loss Detail 

Trade! Trade Unit Market Translation TO(al 
Settie Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss GaWdLoss 

Future~ 

Futures 

Future Commissions 

1V1', 04 000 li 00 500 000 I'D -500 000 -500 

111 5/2004 

111 5'04 0 Ou i UO 500 000 CO -500 000 -500 

1 1 1 15,2004 

11,1504 000 000 -100(-, 000 -1000 000 -1000 

11 15/2004 

11,15/04 000 000 9 Go 000 DO -500 000 -500 

11 11 5/2cn4 

11)15 04 0 00 000 5(,0 000 A -500 000 -500 

11, 15 20U4 

11,15,D4 C) (A) j 00 -5 00 000 00 -500 000 -500 

11,15,2004 

11,16/04 000 J 00 -25 uO 000 2500 000 -2500 

11 /1 6,20f,4 

1 111 6,04 000 L) 00 500 13 DO -500 000 -500 

11,116/2004 

11,16,04 0 00 1) DO -21-, GO 00 00 -20 DO 000 -2000 

11/16/2004 

11/16/04 0 Ou 000 2500 000 ~CO -2500 000 -2500 
111 6/2004 

11,16,04 000 000 2500 000 cle -2500 000 -2500 
11,16 20C14 

11, 1 bi(D4 0,30 j 00 5 DO U Do (jo 500 000 -600 
11 /16'2004 

11 16'04 0 O'D 000 25 00 000 00 -2500 000 -2500 
11,16,20C,4 

11 ~16'04 001) 000 2000 000 U0 -2000 000 -2000 
1116 20iA 

11 16,04 000 000 -1600 000 ~bo -1000 000 -1000 
11'16 21004 

111 6,04 000 0 00 -3500 000 (JO -3500 000 -3500 
1111612OC4 

11/16/04 000 000 5 00 000 C-0 500 000 -611)0 
11116,2004 

*Generated bv Northern Trust from periodic data on 28 Feb 05 00661 Northern Trust 

Reali,-,,. GIL Detail 
01 Jan N - 31 Dec 04 



Accoui rher CWFOIS 
Realk, -, GIL Detail CWr-DN - WAM COFIS PUM 

01 Jan 04 - 31 Doe 04 CwF% 

Realized Gain/Loss Detail 
Page 265 of 445 

Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost cost Gain/Loss Gain/Loss- GainfLoss, 

Futures 

Futures 

Future Commissions 

11/17/04 000 000 -500 000 000 -500 000 -500 

11/17/2004 

11117/04 000 000 -2000 000 000 -2000 000 -2000 

11/1712004 

11/17/G4 000 000 -500 000 000 -500 000 -500 

li/17/2004 

11/17/04 000 000 -500 000 000 -500 000 -500 

11/17/2004 

11/17/04 000 000 -2000 000 000 -2000 000 -2000 

11/17/2004 

il/17/04 000 000 -1000 000 000 -1000 000 -1000 

11/17/2004 

11/17/04 000 000 -500 000 000 -500 000 -500 

11/1712004 

11/17104 000 000 -1000 000 000 -1000 000 -1000 

1111712004 

11117/04 000 000 -2000 000 000 -2000 000 -2000 

11/17/2004 

11/17/04 000 000 -1000 000 000 -1000 000 -1000 

11/17/2004 

11/18/04 000 000 -6000 000 000 -6000 000 -60 

11/18/2004 
000 

11 1`18/04 000 000 -1500 000 000 -1500 000 -1500 

11/18/2004 

11/18/04 000 000 -2000 000 000 -2000 000 -2000 

11/18/2004 

11119/04 000 000 -3500 000 000 -3500 000 -3600 

11/19/2004 

11/19/04 000 000 -2000 000 000 -2000 000 -2000 

1111WO04 

11/19/04 000 000 -2500 000 000 -2500 000 -2500 

11119r2W4 

11/19/04 ON 000 -15GO 000 000 -1500 000 -1500 

II/IW2W4 

Northern Trust *GeneraW by Ncdhem Thist from penodic data on 28 Feb 05 C0661 



Accout Rb9rCVPft 
Reaflu - - GIL Detail CWFEW - VMU CORE PUM 
01 Jan CK - 31 Doc 04 CwM 

Realized Gain/Loss Detail 
Page 266 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 
11/19/04 000 000 -2000 000 OGO -2000 000 -2000 

11/19/2004 
11122/04 000 000 -500 000 000 -500 000 -500 

11/22[2004 
11/22104 000 000 -1000 000 000 -1000 000 -1000 

11122/20D4 
11122104 000 000 -3000 000 000 -3000 000 -3000 

11/22/2004 
11/22/04 000 000 -2000 000 000 -2000 000 -2000 

11/22/2004 
11/22/04 000 000 -3000 000 000 -3000 000 -3000 

11/22/2004 
11 /22/G4 000 000 -2000 000 000 -2000 000 -2000 

IIW2004 
11/23/04 000 000 -2500 000 000 -2500 000 -2500 

11/23/2004 
11123/04 000 000 -500 000 000 -500 000 -500 
11/23/2004 
11123/04 000 000 -1000 000 000 -1000 000 -1000 
11/2312004 
11/23/04 000 000 -500 000 000 -500 000 -5 
11/2312004 4 

11123/04 000 000 -2500 000 000 -2500 000 -2500 
11/23/2004 
11/23104 000 000 -2000 000 000 -2000 000 -20 .00 
11/23/2004 
11123/04 000 000 -500 000 000 -500 000 -500 
11123/2004 
11123/04 000 000 -500 000 000 -500 000 -500 
11/23/2004 
1 1 /24/04 000 000 -6000 000 000 -5000 000 -50.00 
11124/2004 
11124104 000 000 -14000 000 000 -14000 000 -14000 
11/2412004 

Northern Trust *Generated by Northern Trust from patiodic data on 28 Feb 05 C0661 



CWFON - WAM CORE PLUS 

CWFOO 

Page 26T of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares[Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 
11/24104 000 000 -&55 00 000 000 -35500 000 -35500 

11/24/2004 

11124104 000 000 -5000 000 000 -5000 000 -5000 

11/24/2004 0 
11/24/04 000 000 -2000 000 000 -2000 000 -2000 

11/24/2004 

11/24/04 000 000 -37500 000 000 -37500 000 -37500 

11/2412004 

11/24104 000 000 -14000 000 000 -14000 000 -14000 

1112412004 

11/26104 000 000 -2500 000 000 -2.500 000 -25.00 

11126/2004 

11/26/04 000 000 -500 000 000 -500 000 -500 

1112612004 

11126/04 000 000 -31000 000 000 -31000 000 -310 .00 

IV2612004 

11/26104 000 000 -1000 000 000 -1000 000 -1000 

11/2612004 

11/29/04 000 000 -23000 000 000 -23000 000 -23000 

1112912004 1 

11129104 000 000 -7000 000 000 -7000 000 -70 

11/2912004 1 
00 

11/29104 000 000 -17500 000 000 -17500 000 -1175 00 

lir29/2004 1 

11129/04 000 000 -7500 000 000 -7500 000 -7500 
11/2912004 

11/29/04 000 000 -10600 000 000 -10500 000 -10500 
1112912004 

11/29/04 000 000 A75 00 000 000 -17500 000 A75 00 
i 1/29IM4 1 

11/29/04 000 000 -6500 000 000 -6500 000 -6500 
11129/2004 

11129/04 000 000 -2000 0.00 000 -2000 000 -2000 

*Generated by Northem Trust frorn pedodic data on 28 Feb 05 C0661 Northern Trust 

Reafiz,,. -, GIL DetaH 
01 Jan 04 - 31 Dw 04 



Accour Aw C!ww 
Realia GIL Detaif Mr-m-w"COMPLIA 
011 Jon 04 - 31 Oft 04 CwM 

Realized Gain/Loss Detail 
Page 268 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost GaInfLoss GairVLoss Gain/Loss 

Futures 

Futures 

Future Commissions 

11/29/04 000 000 -17500 000 000 -17500 000 -17500 

11 r2912004 

11130104 000 000 -500 000 000 -500 000 -500 

11/30/2004 

11/30M 000 000 -2500 000 000 -2500 000 -25000 

11130/2004 

11 t30/134 000 000 -600 000 000 -500 000 -500 

1113012004 

11 f30104 000 000 -1000 000 000 -1000 000 1000 

11/3012004 

12/1104 000 000 -1500 000 000 -1500 000 -1500 

12/01/2004 

12/1104 000 000 -1600 000 000 -1500 000 A500 

12101/2004 

12/l/04 000 000 -1000 000 000 -1000 000 -1000 

12/01/2004 

1211104 000 000 -io 00 000 000 -1000 000 -1000 

1210112004 1 

12/2/04 000 000 -500 000 000 -500 000 -500 

12/0212004 

12004 000 000 -5000 000 000 -5000 000 

-50-* 12/0212004 1 

12./2104 000 000 -2500 000 000 -2500 000 -2500 

12/02/2004 

12/2104 000 0 DO -1500 000 000 -1500 000 -1500 

12102/2004 

1212104 000 000 -4000 000 000 -4000 000 -4000 

12/02/2004 

12J2JO4 000 000 -2000 000 000 -2000 000 -2000 

12/02/2004 

12/2/04 000 000 -io 00 0.00 000 -1000 000 -1000 

12/0212004 

1212104 000 000 -20.00 000 000 -2000 000 -2000 

12/02nO04 1 

Northern Trust *Generated by Northern Trust frorn periodic data on 28 Feb 05 C0661 



Page 269 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 

12WO4 000 000 -1000 000 000 -1000 000 -1000 

12/02/2004 1 

12/2/04 000 000 -3500 000 000 -3500 000 -3500 

12/0212004 
0 

12/2JO4 000 000 -1000 000 000 -1000 000 -1000 

12/02/2004 

12/2104 000 000 00 000 000 -1500 000 -1500 

12102riOD4 

12/2104 000 000 -1500 000 000 -1500 000 -15.00 

12102/2004 

12/3/04 000 000 -1000 000 000 -1000 000 -1000 

IV0312004 

12/3/04 000 000 -1000 000 000 -1000 000 -1000 

12/0312004 

1213/04 000 000 -1000 000 000 -1000 000 -1000 

12/03/2004 

12(3104 000 000 -500 000 000 -500 000 -500 

1210312004 

1213N 000 000 -1000 000 000 -1000 000 -1000 
12/0312004 1 

12r3104 000 000 -500 000 000 -500 000 -5 
WO 12103/2004 1 

12/3104 000 000 -2000 000 000 -2000 000 -2000 
12103/2004 

12t3/04 000 000 -2000 000 000 -2000 000 -2000 
12/0312004 

12J3104 000 000 -4500 0.00 000 -4500 000 -4500 
121032004 

1213104 000 000 -1000 000 000 -1000 000 A000 
1210312004 1 

12W4 000 000 -1000 000 000 -1000 000 -1000 
12103/2004 

12/3tG4 000 000 -1500 000 000 -1500 000 -1500 
12/03/2004 

*Generated by Northem Thist from pencdc data on 28 Feb 05 C0661 Northern Trust 

Realk.- - GIL Detail 
01 Jan 04 - 31 Doe 04 

CWFON - VJM CORE PLUS 

OWFOG 



Accoui WWCWFOO 

CWFON - WAIIIIIII CORE PLUS 
CWFOO 

Page 270 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 

12/3/04 000 000 -6000 000 000 -6000 000 -6000 

12/03/2004 

1216/04 000 000 ~5 00 000 000 -500 000 -5 .00 

12106/2004 

12/6/04 000 000 -500 OGO 000 -500 000 -500 

1210612004 

12/6104 000 000 -2000 000 000 -2000 000 -2000 

12/0612004 

12004 000 000 -1000 000 000 -1000 000 -1000 

i2/0612DO4 

12J6104 000 000 -600 000 000 -500 000 -500 

12/0612004 1 

12/6/04 000 000 -500 OOD 000 -500 000 -500 

12/06/2004 

12/6/04 000 000 -24500 000 000 -24500 000 -24500 

12/06/2004 1 

12/6/D4 000 000 -500 000 000 -500 0.00 -500 

12/06/2OD4 

'12/6104 000 000 -1500 000 000 -1500 000 A500 

12/06/2004 

12/6/04 000 000 -24500 000 000 -24500 000 -24500 

12/0612004 

12/6/04 000 000 -500 000 000 -500 000 -500 

12/0612004 

12/6104 000 000 -6000 000 000 -6000 000 -6000 
12106/2004 

12f7104 000 000 -10500 000 000 -10500 000 -10500 
12/07/2004 

12[7/04 000 000 -105 .00 000 000 -10500 000 -10500 
12/0712004 

1217104 000 000 -2000 000 000 -2000 000 -2000 

12107/2004 

1218/04 000 000 -2000 000 000 -2000 000 -2000 
12/0812004 

*Generated by Northern Trust frorn penodic data on 28 Feb 05 C0661 Northern Trust 

Realb- G/E Detail 
01 Jw 04 - 31 DOC 04 



Amm, mber CWM 
Realia- GIL Detail CVWKW - WAM CCWC- PLUS 

01 Jan " .31 DK " CWFW 

Realized Gain/Loss Detail 
Page 271 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss GainILoss Gain/Loss 

Futures 

Futures 

Future Commissions 
12/a/04 000 000 -500 000 000 -500 000 -500 

12108/2004 
1218/04 000 000 -40 DO 0 DO 000 -4000 000 -4000 

12/OW004 
12111104 000 000 -3500 000 000 -3500 000 .3500 

12JO8f2OO4 
1218/04 000 000 -4000 000 000 -4000 000 -4000 

121OW2004 1 
12/8/04 000 000 -500 000 000 -500 000 -500 

12/08/2004 
1219/04 000 000 -4500 000 000 -4500 000 -4500 

12109r2OD4 
1219/04 000 000 -2000 000 000 -2000 000 -2000 

12/09/2004 
12f9104 000 000 -7000 000 000 -7000 000 -7000 

12/09/2004 
12/9/04 000 000 -3000 000 000 -3000 000 -3000 
12/09/2004 
12/9/04 000 000 -6500 0.00 000 -6500 000 -6500 
12/O9f2OO4 
12/9104 000 000 -500 000 000 -5()0 000 zoo 
12109/2004 
12/9/04 000 000 -1000 000 000 -1000 000 A000 
12/0912004 
1219104 000 000 -500 0 .00 000 -500 000 -500 
12109/2004 
12/9104 000 000 -2500 000 000 -2500 000 -2500 
12/0912004 
12/9104 000 000 -1000 000 000 -10.00 000 -1000 
1210912004 
12/9104 000 000 -3000 000 000 -3000 000 -3000 
12/09/2004 1 
12004 000 000 -3000 000 000 -3000 000 -3000 
12109/20M 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 



ACWU~ TibwCWFOG 
Reafiu , GIL Detail CWFIM -WAN COFM ftUS 

01 Jan 04 - 31 Dw 04 CWF" 

Realized Gain/Loss Detail 
Page 272 of 445 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Future Commissions 
12/9/04 000 000 -1500 000 000 -1500 000 -1500 

12/09/2004 

12/9/04 000 000 -2000 000 000 -2000 000 -2000 

12/09/2004 

1219/04 000 000 -2500 000 000 -2500 000 -2500 

12109/2GO4 

1219104 000 000 -2000 000 000 -2000 000 -2000 

1210912004 

1219104 000 000 -7000 0.00 000 -7000 000 -7000 

12/09/2OG4 1 

12/9/04 000 000 -2000 000 000 -2000 000 -2000 

12/09/2004 

12/9104 000 000 -4500 000 000 -4600 000 -4500 

12/0912004 

1219ID4 000 000 -6000 000 000 -6000 000 -6000 

1210912004 

12/W04 000 000 -1500 000 000 -1500 000 -1500 

12/0912004 1 

12AI04 000 000 -3000 0.00 000 -3000 000 -3000 

12/09/2004 

1219104 000 000 -2000 000 000 -2000 000 -2000 

12/09/2004 

1219104 000 000 -2000 000 000 -2000 000 -2000 

12/09/2004 

12/10/04 000 000 -2500 000 000 -2500 000 -2500 

12110/2004 

'12/10/04 000 000 -500 000 000 -500 000 -500 

12/10/2004 

12/10/04 000 000 -6000 000 000 -6000 000 -6000 

12/1012004 

12/10104 000 000 -5500 000 000 -5600 000 -5500 

12/10/2004 

12113104 O.W 000 -500 000 000 -500 000 -500 

i2/1312W4 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 



AcmL nbWCWM 
Realizt. - GIL Detail CWFDN - WAIIIIIII COM PUM 

01 Jw 04 - 31 Dw U Cvfi:O6 

Realized Gain/Loss Detail 
Page 273 of 445 

Trade/ Trade Und Market Translation Total 

Settle Date SharestPar Price Proceeds cost cost GainfLoss GairdLoss Gain/Loss 

Futures 

Futures 

Future Commissions 

12113/04 000 000 -500 000 000 -500 000 -500 

1211312004 

12/13/04 000 000 -6000 000 000 -5000 000 -5000 

1211312004 

12/13/04 000 000 -500 0.00 000 -500 000 -500 

12/1312DO4 

12/13104 000 000 -2500 000 000 -2500 000 -25.00 

12113/2004 

12/13104 000 000 -500 000 000 -500 000 -500 

12/1312004 

12/13/04 000 000 -500 000 000 -500 000 -500 

12113/2004 

12/13104 000 000 -1500 000 000 -1500 000 -1500 

12/1312004 

12/13/04 000 000 -2000 000 000 -2000 000 -2000 

12113/2004 

12/'13104 000 000 -500 000 000 -500 000 -600 

12/13r2004 

12/13104 000 000 -500 000 000 -500 000 -500 

12113/2004 

12113/04 000 000 -3000 000 000 -3000 000 -3000 

12113/2004 

12113/04 000 000 -2,500 000 000 -2500 000 -2500 

12/13/2004 

12/14/04 000 000 -5000 000 000 -5000 000 -5000 

12114/2004 

12/14/04 000 000 -2500 000 000 -2500 000 -2500 

12IM004 

12114/04 000 0.00 -1500 000 000 -15.00 000 -1500 

1211412004 

12114104 0.00 000 -1600 000 000 -1500 000 -1500 

12/14/2004 

12115/04 000 000 -3000 000 000 -3000 000 -30.00 

12/152004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 



AM=. ndW CWM 

CWFDN - WAM CORE PUJ3 

CWFOG 

Page 274 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gainfl-oss Gairdl-oss Gain/Loss 

Futures 

Futures 

Future Commissions 

12/15104 000 000 -1000 000 000 -1000 000 -1000 

12/15/2004 

'12115104 000 000 -1000 000 000 -1000 000 -10.00 

'1211512004 

12/16/04 000 000 -5000 000 000 -5000 000 ZO 00 

1211612004 

12/16/04 000 000 -500 000 000 -500 000 -500 

12/1&2004 

12/16/04 000 000 -5000 000 000 -5000 000 -5000 

12/16/2004 

12/17/04 000 000 -4000 0.00 000 -4000 000 -4000 

12/17/2004 

12/17/04 000 000 -4000 000 000 -4000 000 -4000 

1211712004 

12/20/04 000 000 -4000 000 000 -4000 000 -4000 

12/20/2004 

12121104 000 000 -5000 000 000 -5000 000 -5000 

12J21/2004 

12121/04 000 000 -2000 000 000 -2000 000 -2000 

12/21/2004 

12/21104 000 000 -1500 000 000 -1500 000 -15 
we 

12/2112004 

12121/04 000 000 -1000 000 000 -1000 000 -1000 

12t2l/2GG4 

12/23/04 000 000 -3000 000 000 -3000 000 -3000 

12/23/2004 

12124104 000 000 A5 00 000 000 -1500 000 -1500 

12/24t2OO4 

12124/04 000 000 -3000 000 000 -3000 000 -3000 

1212412004 

12/28/04 000 000 -500 000 0 DO -500 000 -500 

12/2812004 

12/28104 000 000 -500 000 000 -500 000 -500 

1212812004 

*Generated by Northem Trust from pencidic data on 28 Feb 05 C0661 Northern Trust 

Reaft, - GIL Detail 
01 JM 04 - 31 Dec 04 



Northern Trust *Generafed by NorMem Trust frorn periodic data on 28 Fab 05 C0661 

Acmut rbwcwm 
Reaflu- GIL Detail CWFIDN - WAhll CORE PLUS 
01 "n 04 - 31 DOC 04 CWFOO 

Realized Gain/Loss Detail 
Page 275 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date SharesiPar Price Proceeds cost Cost GairdLoss Gain/Loss Gain/Loss 

Futures 
Futures 

Future Commissions 
12128104 000 000 -5000 000 000 -5000 000 -5000 

12128nO04 
12/28/04 000 000 -500 000 000 -500 000 -50010 

12128/2004 1 
12/28/04 000 000 -500 000 000 -500 000 -500 

12/2812004 1 
12/2a/04 000 000 -5000 000 000 -5000 000 -5000 

12rMOO4 
12/29/04 000 000 -500 000 000 -500 000 -500 
12/2912004 
12J29/04 000 000 -1000 000 000 Ao 00 000 -1000 
12/29/2004 
12/29/04 000 000 -500 000 000 -500 000 -500 
12/2912004 
12/29/04 000 000 -1000 000 000 -1000 000 -1000 
12/29/2004 
12/30/04 000 000 -1000 000 000 -1000 000 -1000 
12130/2004 1 

Totals for security : 0.00 -K555.00 0.00 .55,5S5.00 ILOO -5VO&OO 

Summary of Future Commissions for Futures 0 .00 -55,853.47 0.00 -55,853 .47 0 .00 

Mark4o-Markets 

Mark-to-Markeft EUR 

1119/04 000 0 .00 1,48728 0.00 000 1,48728 000 1,48728 

01119/2004 1 

1119/04 000 000 1,98304 000 000 1,98304 000 1,983 .04 

01119/2004 

1/20104 000 000 -1,23750 000 000 -1,23750 000 -1,23750 

01/20/2004 

1/20/04 000 000 -1,1508.75 000 000 -1,608 75 000 -1,60875 

01120/2004 1 

1/20/04 000 000 742 .50 0 .00 000 74250 000 74250 

0112012004 



Page 2T6 af 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translabon Total 
Settle Date Shares/Par Price Proceeds -cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

1/21104 000 000 25138 000 000 25138 000 25138 

01121/2004 

1/21/04 000 000 251 38 000 000 25138 000 25138 

01121/2004 

1121/04 000 000 37708 000 000 37708 000 37708 

01/21/2004 1 

1/22/D4 000 000 -37875 000 000 -37875 000 -37875 

01/22/2004 

1/22104 000 000 -50500 000 000 -50500 000 -50500 

01/22/2004 

1/22/04 000 000 -88375 000 000 -88375 000 -88375 

01/22/2004 

1/23104 000 000 -63532 000 000 -63632 000 -63532 

01/23/2004 

1/23104 000 000 -1,14358 000 000 -1,14358 OGO -1,14358 

01/23/2004 

1/23/04 000 000 -1,90597 000 000 -1,90597 000 -1,90597 

01/2312004 

1/26/04 000 000 1,26829 000 000 1,26829 000 1,268.29 

01/26/2004 

1/26/04 000 000 1,90244 000 000 1,902 000 1,902.4410 

01/26/2004 

1/26/04 000 000 2,66342 000 000 2,663-42 000 2,66342 

01/26/2004 1 

1/27104 000 000 -50245 000 000 -50245 000 -50245 

01/27/2004 

1127/04 000 000 -50245 000 000 -50245 000 -50245 
01/27/2004 

1/27/04 000 000 -75368 000 000 -75368 000 -75368 

01/27/2004 

1/28/04 000 000 -37828 0.00 000 -378 .28 000 -37828 
01/28/2004 

1/28/04 000 000 -50437 000 000 -50437 000 -50437 
0112812004 

*Generated by Northern Thist from penodic data on 28 Fab 05 C0661 Northern Trust 

Reaftu. GIL Detaif 
01 Jan 04 - 31 DOC 04 

Accoui mber CWFOG 

CWFON - WAM CORE PLUS 

Mm 



Page 277 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain)Loss 

Futures 

Futures 

Mark4o-Markets 

1/28/04 000 000 -23642 000 000 -23642 000 -23642 

01/28f2004 

1/29/04 000 000 3,90227 ODO 000 3,90227 000 3,90227 

01129/2004 0 
1/30/04 000 000 -24743 000 0 DO -24743 000 -24743 

01/30/200-4 

2/204 000 000 -86961 000 000 -86961 000 -86961 

02/02/2004 

213104 000 000 -99528 000 000 -99528 000 -99528 

02103/2004 

2/4/04 000 000 -62782 000 000 -62782 000 -62782 

02104/2004 

2/5/04 000 000 -75104 000 000 -75104 000 -751 D4 

O2W/2OD4 

2/6/04 000 000 -1,00812 000 ODO -1,W8 12 000 -1,00812 

02106/2004 

2/9/04 000 000 12712 000 000 12712 000 127.12 

02/09r2004 

2110/04 000 000 253.54 000 000 25354 000 25354 

0211=004 

2111104 000 000 -63462 000 000 -63462 000 -63462 
10 02111/2004 

2113/04 000 000 -76938 000 000 -76938 000 -76938 
02113/2004 

2116104 000 000 12789 0.00 000 12789 000 12789 
02/1612004 

2117/04 000 000 -63919 000 000 -63919 000 -63919 
02t17/2004 

2118104 0.00 000 -51288 000 000 Z12 88 000 -51288 
02118/2004 

2119/04 000 000 1,41091 0.00 0.00 1,41091 000 1,41091 
02/19/2004 

2/20/04 000 000 715D 61 000 000 76061 000 76061 
02J2012004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Fab 05 C0661 

Realizt, - GIL Detail 
01 Jan 04 - 31 Doc 04 

ACMI MAW CVVF" 

CWDN - WAM CORE PILLAS 

CWFOO 



Page 278 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translabon Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss GainfLoss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

2123104 000 000 -25143 000 000 -25143 000 -25143 

02123/2004 1 

2124/04 000 000 -1,63273 000 000 -1,63273 000 -1,63273 

0212412004 0 
2125/04 000 000 -1,52039 000 000 A,520 39 000 -1,52039 

02125/2004 

2/26104 000 000 50172 000 000 501 72 000 50172 

02r2W2004 

2127/04 000 000 -86936 000 000 -86936 000 -M 36 

0212712004 

3/1/04 000 000 99399 000 000 99399 000 99399 

03/01/2004 

312104 000 000 99559 000 000 99559 000 99559 

03/0212004 1 

3/3/04 000 000 1,10686 000 000 1,10686 000 1JO6 86 

03/03/2004 

3/4/04 000 000 -60664 0.00 000 -60664 000 -60664 

03/04/2004 

3/5/04 000 000 -2,5W 06 000 000 -2,5W 06 000 -2,55906 

OW05/2004 

318104 000 000 -49683 0.00 000 -49683 000 -496 
80 03108/2004 

3/9/04 000 000 -12355 000 000 -12355 000 -12355 
03/09/2004 

3110104 000 000 1,48908 000 000 1,48908 000 1,48908 
03/10/2004 

3/11/04 000 0 00 -85568 000 000 -85588 000 -m 68 
03/1112004 

3115/04 000 000 -487 6`1 000 000 -487 61 000 -48761 
03/15/2004 

3116104 000 000 48897 000 000 48897 000 48897 
03/16/2004 

3117/04 000 000 -1,357 .73 000 000 -1 .35773 000 -1,35773 
03/1712004 

*Generated by Northern Thist from penodic data on 26 Feb 05 C0661 Northern Trust 

Reaflu- GIL Detail 
01 RMU-31 Doc" 

Acmit War Cwm 

CV*IM - W" WIFE mus 

Cwm 



Page 279 cvf 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss, GairdLoss 

Futures 

Futures 

Mark-to-Markets 

3/18/04 000 000 -365 115 000 000 -36585 000 -36585 

03/1812004 

3/19/04 000 000 -37131 000 000 -37131 000 -37131 

03/19/2004 

3122f04 000 000 -12338 000 000 .12338 000 -123 .38 

03r22/2004 

3123104 000 000 61875 000 000 61875 000 61875 

03/23/2004 

3/24104 000 000 -1,69919 000 000 -1,59919 000 -1 .59919 

03124/2004 

3/25/04 000 000 -97699 000 000 -97699 000 -97699 

03r2512004 

3/26/04 000 000 -12174 000 000 -12174 000 -12174 

03/2612004 1 

3129/04 0 GO 000 1,45182 000 000 1,45182 000 1,45182 

03/29/2DO4 1 

3/30/04 000 000 -72908 0.00 000 -72906 000 -72908 

03130/2004 

3131/G4 0 DO 000 48725 000 000 48725 0 DO 48726 

03131/2004 

4/1/04 000 000 2,212 0`1 000 000 2,21201 OGO 2,212 01 
04/01/2004 

4/2/04 000 000 3,46234 000 000 3,46234 000 3,46234 
064/02/2004 

4/5104 000 000 -72914 000 000 -72914 000 -72914 

0410512004 

4/6/04 000 000 -1,20134 000 000 -1,20134 000 -1,20134 
04/06/2004 1 

417/04 000 000 48239 000 000 -48239 000 -48239 
04107/2004 

418/04 000 000 12169 000 000 12169 000 12169 

0410812004 

4/13104 000 000 1."8 45 0.00 000 1 .448 45 000 1,"8 45 
003/2004 

*Generated by Northem Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Reafiz~,. GIL Detafl 
01 Jan 04 .31 Doe 04 

AMOW 19WCWFOO 

CVIFFDN - WAM CORE PLUS 

CWFOO 



Accom nlwcwf4e 

CWFDN - WAM CORE PLUS 
CWFOG 

Page 260 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

4/14/04 000 000 47638 000 000 47638 000 47638 

04/14/2004 

4/16/04 000 000 -71601 000 000 -71601 000 -7`16 01 

04/16/2DO4 i 

4/20/04 000 000 481 19 000 000 48119 000 481 19 

04/20/2004 

4121/04 000 000 23832 000 000 23832 000 23832 

04/21/2004 

4/22104 000 000 -23747 000 000 -23747 000 -237 .47 

04r2M004 

4/23/04 000 000 35592 000 000 35592 000 35592 

04/2312004 1 

4/26104 000 000 47299 000 000 47299 000 47299 

04/26/2004 

4/27/04 000 000 11854 000 000 11864 000 11854 

04/27/2004 

4/2=4 000 000 11903 000 000 11903 000 11903 

04/28/2004 

4129104 000 000 -11843 000 000 -11843 000 -11843 

04/29/2004 1 

513/04 000 000 11987 000 000 11987 000 111987 

05/03/2004 

515/04 000 000 -24171 000 000 -24171 000 -24171 

05/0512004 1 

516104 000 000 84885 000 000 84a 85 000 8" 85 

05/06/2004 

W104 000 000 1,44930 000 000 1,44930 000 1,44930 

05/07/2004 1 

5110/04 000 000 -11909 000 000 -11909 000 -11909 

05/10/2004 

5/11/04 000 000 -118.55 000 000 -11855 000 -11855 

05/11/2004 

5/12/04 000 000 23612 000 000 23612 000 23612 

06/12/2004 

*Generated by Northern Trust from penodic data on 28 Feb 05 C0661 Northern Trust 

Rea&t- GIL Detail 
01jan 04 - 31 Doc 04 



Page 281 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date ShanWPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

5113/04 000 000 35692 000 000 35692 000 35692 

05/13/2004 

5114/04 000 000 -47349 000 000 -47349 000 -47349 

05/W2004 

5/17/04 000 000 -71132 000 000 -71132 000 -71132 

05117/2004 

5/18/04 000 000 11997 000 000 11997 000 11997 

05/18/2004 

5119/04 000 0.00 47842 000 000 47842 000 47842 

05/19/2004 

5120/04 000 000 -24067 000 000 .24067 000 -24067 

05/2012004 

5121/04 000 000 -23852 000 000 -23852 0 DO -23852 

05/21/2004 

5124104 000 000 48072 000 000 48072 000 48072 

05/24/2004 

5125/04 000 000 -35887 000 000 -35887 000 -35887 

05/2512004 

5126104 000 000 -36310 000 000 .36310 000 -36310 

05/26/2004 

5127/04 000 000 -72554 000 000 -72554 000 -7255410 

05/27/2004 1 

5128/04 000 000 61317 000 000 61317 000 61317 

05/28/2004 

5/31/04 000 000 73269 000 000 73269 000 732 1939 
05131/2004 

611104 000 000 -24423 000 000 -24423 000 -24423 
0610112004 

ISM04 000 000 122.40 000 000 12240 000 12240 
06/07/2004 

6110/04 000 000 48366 000 000 48365 000 48365 

0611012004 

6/11104 000 000 48369 000 000 48369 000 48369 
06111/2004 

*Generated by Northern Thist from periodic data on 28 Feb 05 C0661 Northern Trust 

Reaki,. GIL Detail 
01 Jim 04 - 31 Doc CK 

Accom 11barCWFO 

CWf-DN - VMM CORE PLUS 

CWFOS 



Page 292 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date ShareslPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss, 

Futures 

Futures 

Mark4o-Markets 

6/15/04 000 000 -12084 000 000 -12084 000 -12084 

06115/2004 

6117104 000 000 12009 000 000 12009 000 120 09 

06/17/2004 

6118/04 000 000 -36105 000 000 -36105 000 -36105 

061`1812004 1 

6/21/04 000 000 -121 .25 000 000 -12125 000 -12125 

06/2112004 

6/22/04 000 000 12093 000 000 12093 000 12093 

06/2212004 

6123104 000 000 -24182 000 000 -24182 000 -24182 

06/2312004 

6/24104 000 000 -72542 000 000 -72542 000 -72542 

06/24/2004 

6/29104 000 000 12190 000 000 12190 000 12190 

06/29/2004 

6/30/04 000 000 -48466 000 000 -48466 000 -48466 

06130/2004 

7/1104 0 Go 000 -24332 000 000 -24332 000 -24332 

07/01/2004 1 

7/2/04 000 000 -60787 000 000 .60787 000 -607 
80 

07/02/2004 

715/04 000 000 12300 000 000 12300 000 12300 

07105/2004 

7/6/04 000 000 12272 0.00 000 12272 000 12272 

07106/2004 

7f7/04 000 000 -12272 000 000 -12272 000 -12272 
07/07/2004 

7/12104 000 000 12389 000 000 12389 000 12389 
07/12/2004 

7/14104 000 000 12323 000 000 12323 000 12323 

07/1412004 

7/16/04 000 000 -12371 000 000 -12371 000 .12371 
0711612004 

*Genarated by Northem Trust from perrodic data on 28 Feb 05 C0661 Northern Trust 

Reafiz, - GIL Detaft 
01 Jon 04 - 31 Doe 04 

Accoui TAW CWGG 

CWFDN -VMM CORE PLUS 

CWFOB 



I 
ACCm mber CVC-" 

CWFDN - VIAM CORE PLUS 

CW06 

Page 283 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date ShafestPar Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

7121104 000 000 49509 0.00 000 49509 000 49509 

07/21/2004 

7/22104 000 000 -244.48 000 000 -24448 000 -24448 

07/2212004 

712&04 0 GO 000 12117 000 000 12117 000 12117 

07/26/2004 

7/29/04 000 000 -24078 0.00 000 -24078 000 -24078 

0712gr2OG4 

7/3=4 000 000 -24140 000 000 -24140 000 -24140 

07/3012004 

812/04 000 000 -24078 000 000 -24078 000 -24078 

08/0212004 1 

8/3/04 000 000 12035 000 000 12035 000 12035 

0810312004 

815/04 000 000 -24111 000 000 -24111 000 -241 11 

08/05/2004 

8/6104 000 000 -36139 000 000 -36139 000 -36139 
08/0612004 

1119104 000 000 24515 000 000 24515 000 24515 
08/09/2004 

8/13/04 000 000 -24460 000 000 -24460 000 -244 
08/13/2004 

8/16/G4 000 000 12352 000 000 12352 000 12352 
08116/2004 

8/23/04 000 000 12325 000 0 OD 12325 000 12325 
08/2312OD4 

8/25/04 000 000 -12121 000 000 A21 21 000 -12121 
08/25/2004 

8M/04 000 000 -12036 0.00 000 -12036 000 -12036 
08/3012004 

913/04 000 000 12155 000 000 12l 55 000 12155 
OW03/2004 

918104 000 000 -12077 000 000 -12077 000 -12077 
09108/2004 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Reafiz., GIL Detail 
01 Jan 04 - 31 Doc 04 



919104 000 000 -121 .27 000 Ow -12127 000 -12127 

09/0912004 1 

9/13/04 000 000 2459 000 000 2459 000 24 59 

09113/20G4 

0.00 -2,144.63 0.00 -ZI44.63 0.00 -2,1".63 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Realiz.. , GIL Detafl 
Acomi nbff CWFN 

CWr-DN - WAM CORE MUS 
01 Jm 04 - 31 Dw 04 CWFOG 

Realized Gain/Loss Detail 
Page 284 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss; Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

Totmis for security: 

Mark-to-Markets USD 

1/2104 

01/02/2004 

112104 

01/02/2004 

1/2/04 

01102/2004 

1/2/04 

01/02/2004 

1/2/04 

01102/2004 

1/5/04 

01/05/2004 

1/5/04 

01/0512004 1 

1/5/04 

01/05/2004 

1/5/04 

01/05/2004 

1/5/04 

01/05/2004 1 

1/6/04 

01/06/2004 -

1/6/04 

01/0612004 

116/04 

OVOW2004 

000 000 -8,70000 000 000 -8.70000 000 -8,70000 

000 000 -20,02500 000 000 -20.02500 000 -20,02500 

000 000 1,18750 000 000 1 .18750 000 1,18750 

000 000 -39,01584 000 000 -39,01584 000 -39,01584 

000 000 -78,75000 000 000 -78 .75000 000 -78,75000 

000 000 i'm 00 000 000 1 .15000 000 1,15000 

000 000 -92500 000 000 -92500 000 -92500 

000 000 -28125 000 000 -28125 000 -281 A 

000 000 59375 000 000 59375 000 59375 

000 000 -1,34375 000 000 -1,34375 000 A343 75 

000 000 5,10000 000 000 5,10000 000 5,10000 

000 000 29,60000 000 000 29,60000 000 29,60000 

000 000 34,70332 000 000 34.70332 000 34,703 .32 



Trade/ Trade Unit Market Translation Total 

Settle Date Shams/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

116/04 000 000 7,59375 000 000 7,59375 000 7,59375 

01/06/2004 

1/6/04 000 000 -3,46875 000 000 -3,468.75 000 -3,46875 

01/06/2004 1 

1/6104 000 000 72,438 Oe 000 000 72,43808 000 72,43808 

01106/2004 1 

117104 000 000 5,85000 000 000 5,&ryo 00 000 5,8W 00 

01/07/2004 

IM04 000 000 1,93750 000 000 1,937 50 000 1,937 50 

01/07/21)04 

1/7/04 000 000 16,31192 000 000 16,31192 000 16,31192 

01/07/2004 

117/D4 000 000 12,76541 000 000 12,76541 000 12,76541 

01/0712004 

V7104 000 000 -1,12500 000 000 -1,12500 000 -1,12500 

01107/2004 

1004 000 000 -15625 000 000 -15625 000 -15625 

01/0812OD4 

1/8/04 000 000 1,21875 000 000 1,21875 000 1,21875 

01108/2004 

118104 000 000 2,65624 000 000 2,65624 000 2,656 

01/08/2004 

1/8104 000 000 -9375 000 000 -9375 000 -9375 

01=12004 I 

1/9104 000 000 7,72500 000 000 7,72500 000 7,72500 

01109/2004 

1/9/04 000 000 37 .200 00 000 000 37,20000 000 37,20000 

01109r"4 

119/04 000 000 1,96875 000 000 1 .96875 000 1,96875 

01/09/2004 1 

119104 000 000 98,00000 000 000 98,00000 000 98,00000 

01109/2004 

119/04 000 000 69,062.77 000 000 69,062 77 000 69 .062 T7 

0110912004 

*Generated by Northern Trust from penodic data on 28 Feb 05 C0661 Northern Trust 

Maw viber CWfQ8 
Reakt.. GIL Detail OWIF-CM - WAM CORE MUIS 

01 -Un 04 - 31 Doc 04 CWF" 

* Realized Gain/Loss Detail 
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ACCOV AW CWFOG 

Reafiz, GIL Detail CV*Em -WAM COM PLUS 

01 Am 04 - 31 DW 04 Cwm 

Page 266 of "5 

Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

1/g/04 000 000 .5,53125 000 000 -5 .63125 000 -5,53125 

01/09/2004 
1/12/04 000 000 2,32500 000 000 2,32500 000 2,325 00 

01112/2004 
1112104 000 000 3,06250 000 000 3,06250 000 3 .06250 

01112/2004 
1/12/04 000 000 5,53097 000 000 5,53097 000 5,53097 

01/12/2004 
1/1 21134 000 000 13,03125 000 000 13,03125 000 13,03125 

01112/2004 1 
1112/04 000 000 -9375 000 000 -9375 000 -9375 

01112/2004 
1/13104 000 000 562 .50 000 000 66250 000 56250 

01/1312004 
11`13/04 000 000 13,17500 000 000 13,17600 000 13,17500 

01/13/2004 
1/13/04 000 000 33,68750 000 000 33,687 50 000 33,68750 

01/13/2004 
1/13104 000 000 -1,50000 000 000 -1,50000 000 .1,50000 

01113/2004 
1/13/04 000 000 -15,50000 000 000 -15,50000 000 -15,500 

01113/2004 
1113104 000 000 23,59375 000 000 23,59375 000 23,59375 

01113/2004 1 
1/14/04 000 000 -25000 000 000 -25000 000 -250.00 

01/1412004 
1/14104 000 000 J75 00 000 000 -77500 000 -77500 

01114/2004 
1114/04 000 000 -21,31250 000 0 DO -21,31250 000 -21,31250 

01114r2OO4 
1114/04 000 000 12,73466 000 000 12,73466 000 12,73466 

01/14/2004 1 
1/14104 0 .00 000 3,06250 000 000 3.06250 000 3,06250 

011/,1412004 1 

Northern Trust *Genemted by Ncdhem Trust from periodic data on 28 Feb 05 C0661 



Page 287 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gawi/Loss Gain/Loss Gain/Loss, 

Futures 

Futuires 

Mark4o-Markets 

1/14/04 000 000 -2,06250 000 000 -2,06250 000 -2,06250 

01/14/2004 1 

1/15104 000 000 -9,30000 000 000 -9,30000 000 -9,30000 

01115/2004 

1/15/04 000 000 -37500 000 000 -37500 000 -37500 

01/15/2004 

1/15/04 000 000 -9,87448 000 000 -9.87448 000 -9,87448 

01/15/2004 1 

1/15104 000 000 -2.24999 000 000 -2,24999 000 -2,24999 

01/15/2004 

1/15/04 000 000 -11,59375 000 000 -1 11,593 75 000 -11,59375 

01/15/2004 

1/15/04 000 000 -1,03125 000 000 -1,03125 000 -1,03125 

01/15/2004 

1116/04 000 000 ~62 50 000 000 -6250 000 -6250 

01/16/2004 1 

1116/04 000 000 -4,65000 000 000 -4,65000 000 -4,65000 
01/1612004 

1/16/04 000 000 -16,25000 000 000 -16,25000 000 -16,25000 

01/1612004 

1/16/04 000 0 00 -23,95349 000 000 -23,95349 000 -23,953 
01/16/2004 

1116104 000 000 9,28125 000 000 9,28125 000 9,28125 
01116/2004 

1/16104 000 000 84375 000 000 84375 000 84375 
01/16/2004 

1/19/04 000 000 -5,00001 000 000 -5,00001 000 -5,00001 
01119/2004 

1/19/04 000 000 -156.25 000 000 25 000 -156 .25 
01/19/2004 

1/20/04 000 000 -3,10000 000 000 -3,10000 000 -3,10000 
01/20/2004 

1/20/04 000 000 -12500 000 000 -12500 000 -12500 
01120/2004 

Northern Trust *Genervied by Northam Thist from periodic data on 28 Feb 05 C0661 

Reaftu ., GIL DeWil 
01 JM 04 - 31 Doc 04 

ACCOU. 'HbW CWFO6 

CWFDN - WAM CORE PLUS 

CWFOG 



Ac=~ mberCWFOO 

CVWFDN -VIAM CORE PLUS 

Cwm 

Page 288 of 445 

* Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Setfie Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

1120/04 000 000 1,50000 000 000 1,50000 000 1,50000 

01/20/2004 1 
000 000 -13,00000 000 000 .13,00000 000 -13.000009 

1/20104 
01/20/2004 

1/20/04 000 000 18,21875 000 000 18,21875 000 18,21875 

01/20/2004 

1120/04 000 000 -24,18750 000 000 -24,18750 000 -24,18750 

01/20/2004 

1/21104 000 000 6250 000 000 6250 000 6250 

01/2112004 

1121/04 000 000 5,42500 000 000 5,42500 000 5,42500 

01/2112004 

1121/04 000 000 -46875 000 000 -46875 000 -46875 

01121/2004 

1/21/04 000 000 13,00000 000 000 13,00000 000 13,00000 

OM112004 

1121104 000 000 -6,00000 000 000 -6,00000 000 -6,00000 

01121/2004 

1121/04 000 000 12,98439 000 000 12 .98439 000 12,98439 

010/2004 1 

1/22104 000 000 68750 000 000 68750 000 6870 

01/22/2004 

1/22104 000 000 12,40000 0.00 000 12,40000 000 12,40000 

01/2212004 1 

1/22104 000 000 48,95311 000 000 48 .95311 000 48,95311 

01122/2004 1 

1/22/04 000 000 -49,71875 000 000 -49,71875 000 -49,71875 

01/22/2004 

1/22/04 000 000 32,50000 000 000 32,500.00 000 32,50000 

OWW004 

1/22/04 000 000 -2,63125 000 000 -2,53125 000 -2,531 .25 

0112212004 

1/23/04 000 000 -50000 0.00 000 -50000 000 -50000 

01/23/2004 1 

*Generated by Northern Thist from penodic data on 28 Feb 05 C0661 Northern Trust 

Realk, - GIL DetaU 
01 Jon 04 - 31 Doc 04 



Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds - cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

1123104 000 000 -1 2,401) 00 000 000 A 2,400 00 000 -12,40000 

01/23/2004 

1123/04 000 000 78,00000 000 000 78,00000 0 GO 78,00000,o 

01123/2004 

1/23/04 000 000 3,65625 000 000 3,65625 000 3,65625 

01/2312004 

1/23104 000 000 -77,84378 000 000 -77."3 78 000 -77,843 78 

01/23/2004 

1123/04 000 000 -48,75000 000 000 -48,75000 000 -48.75000 

01/23/2004 

1/26/04 000 000 -43750 000 000 -43750 000 43750 

01126/2004 

1/26/04 000 000 -14,72500 000 000 -14,72500 000 -14,72500 

01126r2D04 

1126/04 000 000 -63.75012 000 000 -63,75012 000 -63,75012 

01/26/2004 

1126/04 000 000 8,75000 000 000 8,75000 000 8,75000 

01126r2004 I 

1126104 000 000 2,34375 000 000 2,34375 000 2,34375 

01/2612004 

1/26104 0.00 000 -26,00000 000 000 -26,00000 000 -26,000 

01/26/2OG4 

1127104 000 000 13,1175 00 000 000 13,17500 000 13,175.00 

01/2712004 

1/27/04 000 000 56250 000 000 56250 000 562.50 

01127/2004 

1/27/04 000 000 30,87448 000 000 30,87448 000 30,87448 

01127r2OD4 

1/27104 000 000 -1,87500 000 000 -1,87500 000 .1,87500 
01/27/2004 1 

1/27/04 000 000 -53,62500 000 000 -53,62500 000 -53,62500 
01/2712004 

1/27/04 000 000 61,875.00 000 0 GO 61,87500 000 61 .87500 

01127/2004 1 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Accout rAwr CVW*6 
Reaftzk GIL Detail CVWDN - IINAM CORE PLUIS 

01 Jan 04 - 31 pac 04 CWFOG 

* Realized GainALoss Detail 
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ACMI RIw cwf" 

CWFOW - WAM CORE PILLIS 

CWFOB 

Page 290 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

1128/04 000 000 -1,93750 000 000 -1,93750 000 -1,93750 

01/2812004 

1/28104 000 000 -17,93750 000 000 -17,93750 0 GO -17,93750 

01/2812004 

112atG4 000 000 3,84375 000 000 3,84375 000 3,84375 

01128/2004 

112a/04 000 000 -81,82754 000 000 -81,82754 000 -B1,827 54 

01/2812004 

1/28/04 000 000 -146,01496 000 000 -146,01496 000 -146,01496 

01128/2004 

1128/04 000 000 111,59375 000 000 111,59375 000 111,59375 

01/2812004 

1129/04 000 000 -2,08750 000 000 -2,08750 000 -2.08750 

01/29/2004 

1/29/04 000 000 -31250 000 000 -31250 000 -31250 

OV29/2004 

1/29104 000 000 -17,65625 000 000 -17,65625 000 -17,65625 

01/29/2004 1 

It29/G4 000 000 14,87432 000 000 14,87432 000 14,87432 

01/29/2004 

1/29/04 000 000 -56250 000 000 -56250 000 -562 

01/29/2OG4 

1129/04 000 000 14,03054 000 000 14,03054 000 14,03054 

01/2912004 

1130/04 000 000 14 .62500 000 000 14,62500 000 14,62500 

01130/2GO4 

1/30/04 000 000 56250 000 000 56250 000 56260 
01130/2004 

1/30/04 000 000 57,85935 000 000 57,859 35 000 57,85935 
01/30/2004 

1/30/04 000 000 -80,09375 000 000 -80.09375 000 -80,09375 
01/30/2004 

1130104 000 000 40 .28204 000 000 40,28204 000 40,28204 
0`113012004 

*Generated by Northam Trust frorn penodic data on 28 Feb 05 C0661 Northern Trust 

Realks. - GIL DetaY 
01 Jw 04 - 31 C190 04 



Reaft, GIL Detail Acmui nberCVWW 

CWFON - v"m CORE PLUS 
01 Jim 04 - 31 Doe 84 CWFOG 

Realized Gain/Loss Detail 
Page 2911 af 446 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds -cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

1130/04 000 000 -2,25000 000 000 -2,25000 000 -2,25000 

011300004 1 

212/04 000 000 4,38750 000 000 4,30750 000 4,38750 

02/0212004 

2/2/04 000 000 6250 0.00 000 6250 000 62 A 

0210212004 

212/04 000 000 2,51482 000 000 2.5`14 82 000 2,51482 

0210212GO4 

V2104 000 000 &9625 000 000 65625 000 65625 

02102/2004 

2/2104 000 000 -9,37500 000 000 -9,37500 000 -9,37500 

02/0212004 

2/2104 000 000 22 .93750 000 000 22,93750 000 22,937.50 

02/02/2004 

2/3/04 000 000 68750 000 000 68750 000 687 50 
02/03/2004 

2t3/04 000 000 27,78750 000 000 27,78750 000 27,78750 
02/03/2004 

213/G4 000 000 47 .79768 000 000 47,79768 000 47,79768 
02/03/2004 

2/3/04 000 000 63,89133 000 000 63,89133 000 63,89110 
02103/2004 

2/3104 000 000 -1,50000 000 000 -1 .60000 000 -1,50000 
02103/2004 

2/3/04 000 000 -51.87500 000 000 -51.875 00 000 -51,87600 
02/03/2004 

214104 000 000 13,46875 000 000 13,46875 000 13,46875 
02/04/2DD4 

2/4/04 000 000 28125 000 000 28125 000 28125 
02/04/2004 

214104 000 000 -17,45393 000 000 A7,45393 000 -17.45393 
02104/2004 

214/04 000 000 -19,82883 000 000 -19,82883 0 DO -19,82883 
02/04=04 

Northern Trust *Generated by Northem Thist from periodic data on 28 Feb 05 C0661 



Accoui RWCWFQG 

CWFDN - WAU CORE PLUS 

CWFOG 

Page 292 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss; Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

215/04 000 000 -87500 000 000 -87500 000 -87500 

02105/2004 

215104 000 000 -30,71250 000 000 -30,71250 000 -30,71250 

02/05/2004 1* 

2/5/04 000 000 23,25000 000 000 23,25000 000 23,25000 

02/05/2004 

215/04 ODO 000 -65.57816 000 000 -65,57816 000 -65,57816 

02105/2004 

21&04 000 000 -63,88992 000 000 -63,88992 000 -63,88992 

02105/2004 

2/5104 000 000 1,40625 000 000 1,40625 000 1.406 25 

0210512004 

216/04 000 000 1,18750 000 000 1,18750 000 1,18750 

02/06/2004 

216/04 000 000 38,58750 000 000 38,58750 000 38,58750 
02/0612004 

216/04 000 000 108,67186 000 000 108.67186 000 108,67186 

02/0612004 

2/6104 000 000 90,67187 000 000 90,67187 000 90,67187 

02/06/2004 

2/6/04 000 000 -61.78125 000 000 -61,78125 000 -61,781 
02M6/2004 

2/6/04 000 000 -3,28125 000 000 -3,28125 000 -3.28125 
0210612004 

219104 000 000 11,47500 000 000 11,47500 000 11,47500 
02JO9/2004 

2/9104 000 000 12500 000 000 12500 000 12500 
02109/2004 

219/04 000 000 -M 25 000 000 -65625 000 -65625 
0210912004 

2/9/04 0.00 000 27,84308 000 000 27,84308 000 27,84308 
02109/2004 

219/04 000 000 29,29772 000 000 29,29772 000 29,29772 
02109/2004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

0 Realizi... GIL Detad 
01 Jan 04 - 31 Doe 04 



Page 293 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares[Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

2/9/04 000 000 -14,87600 000 000 -14,87500 000 -14,87500 
02/09/2004 

2110104 000 000 -56250 000 000 -56250 000 -662600 
0211012004 1 

2/10/04 000 000 -16,97500 000 000 -16,97500 000 -16,97500 
02/10/2004 

2110/04 000 000 -39,09375 000 000 -39,09375 000 -39,09375 
02/10/2004 

2tI 0/04 000 000 27,62500 000 000 27,62500 000 27,62500 
0211012004 

2110/04 000 000 1,12500 000 000 1,12500 000 1,12500 
02110/2004 

2110/04 000 000 -33,28205 000 000 -33,28205 000 -33,28205 
02/10/2004 1 

2111/04 000 000 35,77500 000 000 35,77500 000 35.7-7500 
02/11/2004 1 

2/11/04 000 000 1 .50000 000 000 1,50000 000 1,50000 
02111/2004 

2/11/04 000 000 82,16822 0.00 000 82,18822 000 82,18822 
02111/2004 

2111/04 000 000 -2,61250 000 000 -2,81250 000 -2,812.0 
02/11/2004 

2111/04 000 000 -66,37500 000 000 -66,37500 000 -66,37500 
02/11/2004 

2111104 000 000 98,40693 000 000 98.40693 000 98,40693 
02/1112004 

2/12/04 000 000 -6250 000 000 -6250 000 -6250 
02/12/2004 

2112104 000 000 -3,75000 000 000 -3,75000 000 -3,75000 
02112/2004 

2112104 000 000 -18,37566 000 000 -18,37566 000 -18,37566 
0211212OD4 

X12104 000 000 1,78125 000 000 1,781.25 000 1,78125 
02/12/2004 1 

Northern Trust *Generated by Norffiem Trust from periodic data on 28 Feb 05 C0661 

Reafizt,. GIL Detail 
01 Jan 04 - 31 Doc 04 

Accou, mber CWPW 

CWFEIN - WAM CORE PLUS 

CWFOS 



Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 
2112/04 000 000 53,43750 000 000 53,43750 000 53,43750 
02/1212004 
2112/04 000 000 -23,766.24 000 000 -23,76624 000 -23,76620 
02J12/2004 
2/13/04 000 000 43750 000 000 43750 000 43750 
02/1312004 
2/13/04 000 000 12,18750 000 000 12,18760 000 12,18750 
02113/2004 
2113/04 000 000 -30,93750 000 000 -30,93750 000 -30,93750 
02/13/2004 
2113/04 000 000 40,62500 000 000 40,62500 000 40,62500 
02/13/2004 1 
2113/04 000 000 -1,03125 000 000 -1,03125 000 -1,031 .25 
02/1312004 
2113/04 000 000 39,172.42 0.00 000 39.17242 000 39,17242 
02113/2004 
2/17/04 000 000 -3,40625 000 000 -3,40625 000 -3,40625 
02/17/2004 
2/17/04 000 000 -6,09310 000 000 -6,09310 000 -6,09310 
02/17/2004 1 
2117104 000 000 -18750 000 000 -18760 000 -1870 
02/17/2004 
2/17/04 000 000 -5,62500 000 000 -5,62500 000 -5.62500 
02117/2004 
2/18/04 000 000 81250 000 000 81250 000 81250 
0211812GO4 
2118/04 000 000 -5,56250 OGO 000 -5,56250 000 -5,56250 
02118/2004 
2118M 000 000 -18750 000 000 -18750 000 -18750 
02/18/2004 
2118/04 000 000 2,42185 000 000 2,42185 000 2,42185 
02/18/2004 
2/18/04 000 000 -1,18804 000 000 -1,18804 000 -1,18804 
02/W2004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Reaftu -- GIL Detail Acami, ubw CWFW 
CWFON -VMM COIW PLUS 

01 Jan 04 - 31 Doc H OWN 

* Realized Gain/Loss Detail Page 294 of 445 



Accou, ubwCWFOO 

CWFDN - WAIIIIII CORE PUAS 

CWFOB 

Page 296 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

2/19/04 000 000 2,47600 000 000 2,47500 000 2,47500 

02/1912004 1 

2119104 000 000 -28125 000 000 -281 25 000 -281250 

02/19/2004 

2119/0,4 000 000 4,82757 000 000 4,a27 57 000 4,82757 

02/1912004 

2tI 9104 000 000 3,54686 000 000 3,54686 000 3,54686 

02JIGIJ2004 

2119/04 000 000 -7,56250 000 000 -7,56250 000 -7,56250 

02/19/2004 

2120/04 000 000 562.50 000 000 56250 000 56250 

02/2012004 

2/20104 000 000 -11,55000 000 000 -1 i,&-;o 00 000 -11,55000 

02/2012004 

212=4 000 000 -26,78124 000 000 -26.78124 000 -26,78124 

02120/2004 

2/20/04 000 000 68,18750 000 000 68.18750 000 68,18750 
0212012004 

2/20/04 000 000 -37.468 .75 000 000 -37.46875 000 -37,46875 
02120/2004 

2/20/04 000 000 1,87500 000 000 1,87500 000 1,8750 
02/20/2004 

2123104 000 000 9,90000 000 000 9,9DO 00 000 9,90000 
0212312004 

2/23/04 0 DO 000 -56250 000 000 -56250 000 -56250 
0212312004 

2/23104 000 000 31,76616 000 000 31,76616 000 31,76616 
02/23/2004 

2/23/04 000 000 -94,6D9 14 000 000 -94,60914 000 -94,60914 
02123/2004 

2123/04 000 000 -1,78125 000 000 -1,78125 000 -1 .78125 
02/23/2004 

2/23/04 000 000 -18,93750 000 000 -18,93750 000 -18,93750 
02123/2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reakt- GIL Detail 
01 Jan 04 - ZI Doc 04 



Accou mber CWM 

CWFIDN - WAIIIIII CORE PUAS 

CWFDG 

Page 296 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost GairdLoss GainfLoss Gain/Loss 

Futures 

Futures 

Mark,to-Markets 

2/24104 000 000 -18750 000 000 -18750 000 -18750 

02/24/2004 

2/24104 000 000 6.60000 000 000 6.60000 000 6.600000 

02124/2004 

2/24/04 000 000 7.34375 000 000 7,34375 000 7.34375 

02/24/2004 

2124tD4 000 000 -9,406.26 000 000 -9,406 .25 000 -9,406-25 

02124/2004 

2/24/04 000 000 8,35884 000 000 8.&% 84 000 8,35884 

02/24/2004 

2/24/04 000 000 -46875 000 000 -46875 000 -46875 

02124/2004 

2/25/04 000 000 6,66250 000 000 6,66250 000 6,66250 

02/25/2004 

2125/04 000 000 -18750 000 000 -18750 000 -18750 

02/25/2004 1 

2125/04 000 000 -3,59375 000 000 -3,59375 000 -3,59375 

02/25/2004 

2125/04 000 000 -75000 000 000 -75000 000 -75000 
02125/2004 

2/25104 000 000 4,95310 000 000 4,95310 000 4.90 40 
02/25/2004 

2/25104 000 000 8,35991 000 000 8.35991 000 8.35991 
02/25/2004 

2/26/04 000 000 18750 000 000 18750 000 18750 
02/26/2004 

2126104 000 000 -4,57500 000 000 -4,57500 000 -4,57500 
02r26/2004 

2/26/G4 000 000 -7,172 .17 000 000 -7,17217 000 -7,17217 
02/2612004 

2/26/04 000 000 18750 000 000 18750 000 18750 
0212612004 

212&04 000 000 -2,76592 000 000 -Z765.92 000 -2,76592 
0212612004 

Northern Trust *Generated by Northern Thist from periodic data on 28 Fab 05 C0661 

Reafiz4, -, GIL Detail 
01 Jan 04 - 31 Doc 04 



Page 297 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle-Date, Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

2/26/04 000 000 -8,53146 0.00 000 -8,53146 000 -8,53146 

02/2612004 1 

2126104 000 000 2,25000 000 000 2,25000 000 2,250 

02/2612004 

2126/04 000 000 15,37500 000 000 15,37500 000 15,37500 

0212612004 

2/27t04 000 000 7,62500 000 000 7.62500 000 7,62500 

02/27/2004 

2127104 000 000 -12500 000 000 -12500 000 -12500 

02/27/2004 

2/27/04 000 000 4,78125 000 000 4,78125 000 4,78125 

02/27/2004 

2/27/04 000 000 -42,281 25 000 000 -42,28125 000 -42,28125 

02/2712004 

2/27/04 000 000 18,57814 000 000 18,57814 000 18,57814 

02/27/2004 1 

2J27/04 000 000 -3,03125 0.00 000 -3,03125 000 -3,03125 

02/2712004 1 

2127104 000 000 18,375 00 000 000 18,37500 000 '18.375 00 
02/27/2004 1 

2127/04 000 000 14,46872 000 000 14.46872 000 14,46810 
02127/2004 1 

2/27/04 000 000 00 000 000 -1,75000 000 -1,75000 
02127/2004 

311/04 000 000 -1,91250 000 000 -1,91250 000 -1,91250 
03101/2004 

311/04 000 000 '125 00 000 000 '125 00 000 12500 
03/01/2004 

311/04 000 000 -3,75000 000 000 .3,75000 0 DO -3,75000 
03/01/2004 1 

311/04 000 000 -3,28104 0.00 000 -3,28104 000 -3,28104 
03101/2004 

3/1/04 000 000 14067 000 000 14067 000 14067 
0310112004 

*Gerwated by NbrMern Trust from penodic data on 28 Fab 05 C0661 

Realizt- GIL Detail 
01 Jan 04 - 31 Doc 04 

Am= r4W CV4W 

CWFDN - WAIIA CORE PLUS 

CWFOB 

Northern Trust 



Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

311104 000 000 -6,09375 000 000 -6,09375 000 -6,09375 

0310112004 

3/1/04 000 000 39060 000 000 39060 000 39060 

03/01/2004 1 

3/1/04 000 000 -21875 000 000 -21875 000 -21875 

0310112004 

311/04 000 000 2,56250 000 000 2,56250 000 2,56250 

03/01/2004 

WIN 000 000 62500 000 000 62500 000 62500 

03/02/2004 1 

3/2/04 000 000 -9,10000 000 000 -9,10000 000 -9,10000 

03/02/2004 

312/04 000 000 -20,18750 000 000 -20,18750 000 -20,18750 

03/0212004 1 

3/2104 000 000 2,75000 000 000 2,75000 000 2,75000 

03102/2004 

3/2/04 000 000 -46875 000 000 -46875 000 -46875 

0310212004 1 

312/04 000 000 26,90625 000 000 26,90625 000 26,90625 

03102/2004 1 

312104 000 000 -11,87520 000 000 -11,87520 000 -11.875.200 

0310212004 

312JO4 000 0 DO -3,79692 0.00 000 -3,79692 000 -3,796 .92 

03102/2004 

312*4 000 000 -17,06260 000 000 -17,06250 0.00 -17,06250 
03/0212004 1 

X3/04 000 000 -1,40000 000 000 -1,40000 000 -1,40000 
03/03/2004 

313104 000 000 8250 000 000 6250 000 632 50 
03/03/2004 1 

3/3/04 000 000 -3,28146 000 000 -3,28146 000 -3,28146 
03/0312004 1 

3/3/04 000 000 6,40625 000 000 6.40625 000 6,40625 
03/03/2004 

*Generated by NoWwm Thist fmm penodic date on 28 Feb 05 C0661 Northern Trust 

Reafizt. GIL Detail 
Ammi Aw CWF" 

CVWFDN -WAM CORE PLUS 
01 41m 04 - 31 Dec 04 CWFOB 

* Realized GainALoss Detail 
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Page 299 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

3/a/04 000 000 -3,76565 000 000 -3,76565 000 -3.76565 
03/03/2004 

X3104 000 000 1,00000 000 000 1,00000 000 1,000 
00 

0310312004 1 

313104 000 000 -84375 000 000 -84375 000 -84375 
03103/2004 

313/04 000 000 -1,87480 000 000 -1,87480 000 -1,87480 
0310312004 

3/3104 000 000 1,18748 000 000 1,18748 000 1,18748 
03103/2004 

3/4104 000 000 -25000 000 000 -25000 000 -25000 
03/04/2004 

314104 000 000 4,90000 000 000 4,9W 00 000 4,90000 
03/04/2004 

314/04 000 000 11,812.50 000 000 11,81250 000 11,8112 50 
03/0412004 1 

314/04 000 000 5,73443 000 000 5,73443 000 5,73443 
0310412004 

314/04 000 000 -4,906.25 000 000 -4,90625 000 -4,90625 
03/04/2004 

-0 314/04 000 000 -16,65625 000 000 -16,65625 000 -16,65625 
03104/2004 - 

314/04 000 000 13,92230 000 000 13,92230 000 13,92230 
03/04/2004 1 

3/4/04 000 000 6,25000 000 000 6,25000 000 6,25000 
03/04/2004 

314/04 000 000 2,67192 000 000 2,67192 000 2,67192 
03/04/2004 

3/5/04 000 000 39,90000 0.00 000 39,90000 000 39,90000 
03/05/2004 

3/5/04 000 000 -1,812.50 0.00 000 -1,81250 000 -1,81250 
03/0512004 

315/04 000 000 -30,00000 000 000 -30,00000 000 -30,00000 
03/05/2004 

Northern Trust *Generated by Ncirffiem Trust from periodic date on 28 Feb 05 C0661 

Realh*,- GIL Detail 
01 Jan 04 - 31 Doc 04 

Accou . HbW CWM 

CWFIDN - WAM CORE PUJS 

CWFOG 



Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

3/5/04 000 000 64,31250 000 000 64,31250 000 64,31250 

03/0512004 1 

3/5/04 000 000 14,82808 000 000 14,82808 000 14,828080 

03/0512004 

315/04 000 000 40 .00000 000 000 40,00000 000 40,00000 

03/05/2004 

315104 000 000 23,43758 000 000 23,43758 000 23,43758 

03/0512004 

3/5/04 000 000 -93,53125 000 000 -93.53125 000 -93,53125 

03105/2004 

3/5/04 000 000 91,60930 000 000 91 .60930 000 91,60930 
03/0512004 1 

318/04 000 000 -31250 000 000 -31250 000 -31250 
03/08/2004 

318/04 000 000 10,50000 000 000 10,50000 000 10,50000 
03/08/2004 1 

3/a/04 000 000 -6,75000 000 000 -6,75000 000 -6,75000 
03/0812004 

3/8104 000 000 11,87480 000 000 11,87480 000 11,87480 
03/08/2004 1 

0 
3/8/04 000 000 14,92185 000 000 14,92185 000 14.92185 
0310812004 

3/8/04 000 000 48438 000 000 48438 000 48438 
03108/2004 

3/8/04 000 000 -15,10936 000 000 -15,10936 000 -15,10936 
03/08/2004 

3/8/04 000 000 -21.78125 000 000 -21,78125 000 -21.78125 
03/08/2004 

318/04 000 000 17,71896 000 000 17,71896 000 17,71896 
03108/2004 

3/9104 000 000 12500 000 000 12500 000 12500 
0310912004 

3/9/04 000 000 7,70000 000 000 7,70000 000 7.70000 
03/09/2004 

Northern Trust *Generated by Northern Trust from periodic date on 28 Feb 05 C0661 

Reafizt~. GIL Detail ACCOUI nber CWFQ6 
CVWDN - WAM CORE PLUS 

01 Jap 04 - 31 Doc 04 CWFOB 

* Realized Gain/Loss Detail Page 300 of 445 



Accout MWCWPOS 

CWFDN - WAM CORE PLUS 

CWFW 

Page 301 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Transtabon Total 

Settle Date --Shares/Par -- price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

3/9/04 000 000 -25,62500 000 000 -25,62500 000 -25.62500 
03/09/2004 

3/9/04 000 000 -24,35934 000 000 -24,35934 000 -24,359340 
03/09/2004 

3/9/04 000 000 -3,25000 000 000 -3,25000 OGO -3,25000 
0310912004 1 

3/9/04 000 000 9,28120 000 000 9,28120 000 9,28120 
03/09/2004 

3/9/04 000 000 8,75000 000 000 8.75000 000 8,75000 
03/09/2004 

3/9/04 000 000 42187 000 000 42187 000 42187 
03/09/2004 

3/9104 000 000 15,75000 000 000 15,75000 000 15,75000 
03/09/2004 

3110/04 000 000 25000 000 000 25000 000 25000 
03110/2004 

3/10/04 000 000 -1,40000 000 000 -1,40000 000 -1,40000 
0311012004 

3/10/04 000 000 87500 000 000 87500 000 87500 
0311=004 1 

0 3/10/04 000 000 -4,59396 000 000 -4,59396 000 -4,59396 
03/1012OD4 

3/10/04 000 000 -12500 000 000 -12500 000 -12500 
03/10/2004 

3/10/04 000 000 .3,18750 000 000 -3,18750 000 -3,18750 
03/10/2004 

3/10/04 000 000 4,78905 000 000 4,78905 000 4.78905 
03/10/2004 

a(10/04 000 000 7,62500 000 000 7,62500 000 7,62500 
03/10/2004 

3/10/04 000 000 -4,37480 000 000 -4,37480 000 -4,37480 
03/10/2004 

3/11/04 000 000 65625 000 000 65625 000 65625 
03/11/2004 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Reafiz, GIL Delad 
01 4m 04 - 31 Dec 04 



Acaml viber CWFOS 

CWFDN - VVAM CORE PLUS 

CWFOS 

Page 302 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futuires 

Mark-to-Markets 

3/11/04 000 000 -65604 000 000 -65604 000 -65604 

03/1112004 1 

3/11/04 000 000 -1562 000 000 -1562 000 -1562 

03/11/2004 

3111/04 000 000 3,56250 000 000 3,56250 000 3.56250 

03111/2004 1 

3/11/04 000 000 1,62499 000 000 1,62499 000 1,62499 

03/1112004 

3/`12104 000 000 -2,10000 0.00 000 -2,10000 000 -2,10000 

03/12/2004 

3/12104 000 000 -6250 000 000 -6250 000 -6250 

03/12/2004 1 

3112104 000 000 1,53125 000 000 1.53125 000 1.531 .25 

03/12/2004 

3/12/04 000 000 9,50000 000 000 9,50000 000 9,50000 

03/12/2004 

3112104 000 000 -4688 000 000 -4688 000 -4688 

0311212004 

3112/04 000 000 -31,74910 000 000 -31.74910 000 -31,74910 

03/1212004 

3/12104 000 000 -1,71890 000 000 -1,71890 000 -1,718900 

03/12r2004 

3112104 000 000 3,84354 000 000 3,84354 000 3,84354 

0311212004 

3/12/04 000 000 -1,52363 000 000 -1,52363 000 -1,52363 

03112/2004 

3115/04 000 000 -4 .200 .00 000 000 -4,20000 000 -4,20000 

03115/2004 1 

3/15/04 000 000 30,50000 000 000 30,50000 000 30,50000 

03/IW004 

31`15104 000 000 -46870 0.00 000 -46870 000 -46870 

03/15/2004 

3115/04 000 000 1563 000 000 1563 000 1563 

OW512004 

*Generated by Northern Thist frorn periodic data on 28 Feb 05 C0661 Northern Trust 

Detafl Realiu. .. G11-4 
01 Jan 04 - 31 Doc 04 



Accoui "Imr OWFOO 

CWFDN - WAIA CORE PLUS 

CWFOG 

Page 303 alf 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translabon Total 

settle Date SharestPar Price Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss, 

Futures 

Futures 

Mark4o-Markets 

3/15/04 ODO 000 -12500 000 000 -12500 000 -12500 

03/15/2004 

3/15104 000 000 2,06250 000 000 2,06250 000 2,06250 

03115/2004 1 

3/15104 000 000 3,03111 000 000 3,03111 000 3,03111 

03/1512004 

3115/04 000 000 -19,57934 000 000 -19,57934 000 -19,67934 

03/15/2004 1 

3/15/04 000 000 10936 000 000 10936 000 10936 

03/15/2004 

3/15/04 000 000 -1,50000 000 000 -1,50000 000 -1,50000 

03/1512004 1 

3/16/04 000 000 113.300 00 000 000 13,30000 000 13,30000 

0311612004 

3/16/04 000 000 -50000 000 000 -5w 00 000 -50000 

03/16/2004 

3116/04 000 000 -48,73405 000 000 -48,73405 000 -48,73405 

03/16/2004 

3116104 000 000 -78130 000 000 -78130 000 -78130 

03/1612004 1 

3116104 000 000 62500 000 000 62500 000 625000 
03116/2004 

3/16/04 000 000 121,73578 000 000 121,73578 000 121,73578 
03/1612004 

3116/04 000 000 -19,11719 000 000 -19,11719 000 -19,11719 
03/1612004 

3/16/04 000 000 -6250 000 000 -6250 000 -6250 
03116/2004 

3117104 000 000 6250 000 000 6250 000 6250 
03/17/2004 

3/17104 000 000 -1 .50000 000 000 -1 .5DO 00 000 -1 .50000 
03/17/2004 1 

3/17/04 000 000 4,49962 000 000 4.49962 000 4,49962 
03/1712004 

*Generated by Northern Trust from periodic data on 28 Feb 05 Co661 Northern Trust 

Realizt. - - GIL Detail 
01 Jan 04 - 31 Doc 04 



Acwui nb*rCWFOO 

Reafta.. GE Detail CVWDN - WAM CORE PLUS 

CWFOB 01 Jm 04 - 31 Ow 04 

Realized Gain/Loss Detail 
Page 304 of "S 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 
Futures 

Mark4o-Markets 
3/17/04 000 000 -1 .81250 000 000 -1,81250 000 -1,81250 

03117/2004 1 
3/18104 000 000 -6,11250 000 000 -6,11250 000 -6,11250 

03118/2004 
3/la/04 000 000 -10,50000 000 000 -10,50000 000 -10,50000 

03/18/2004 
311a/04 000 000 -50000 000 000 -50000 000 -50000 

03/18/2004 1 
3/18104 000 000 54,42189 000 000 54,42189 000 54,42189 

03/18/2004 
3/18/04 000 000 -93,84518 000 000 -93,84518 000 -93,84518 

03/11112004 1 

3/19/04 000 000 -2,43750 000 000 -2,43750 000 -2 .43750 

03/1912004 1 

3119/04 000 000 -6,5130 00 000 000 -6,50000 000 -6,50000 

03119/2004 1 

3/19/04 000 000 24,60990 000 000 24,60990 000 24,60990 

03/19/2004 

3119/04 000 000 -23437 000 000 -23437 000 -23437 

03119/2004 1 

3/19/04 000 000 -31 .27982 000 000 -31,27982 000 -31,279820 

03119/2004 1 

3/22104 000 000 8,28750 000 000 8,28750 000 8,28750 

03122/2004 

3122104 000 000 -53,53177 000 000 -53,53177 000 -53,531 T7 

03/22/2004 

3/22104 000 000 10,37500 000 000 10,37500 000 10,37500 

03122J2004 

3/22/04 000 000 93,84232 0.00 000 93,84232 000 93,84232 

03122/2004 

3122104 000 0 OD 53125 000 000 53125 000 53125 

03/22/2004 

3/23/04 0.00 000 1,46250 000 000 1,46250 000 1,46250 

03/2312W4 

Northern Trust *Generated by Naftm Trust from pencidic data on 28 Feb 05 C0661 



Accwt WWCWFOG 

Realizit.- GIL Detail cwFDN - WAM CORE PLUS 

01 Jan 04 - 31 Doc 04 CWFOS 

Page 305 of 445 
Realized Gairl/Loss Detail 

Trade Unit Market Translation Total 
Trade/ 

SharesiPar Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 
settle Date 

Futures 
Futures 

Mark-to-Markets 
000 000 -3,21875 000 000 -3,21875 000 -3,21875 

3/23/04 
03123/2004 

000 000 1,50000 000 000 1,50000 000 1,50000 
3/23/04 
03/23/2004 

000 000 4,47018 000 000 4.47018 000 4,470 18 
3123/04 
03/2312004 

000 000 4687 000 000 4687 000 4687 
3/23/04 
03123/2004 

000 000 1,95000 000 000 1,95000 000 1,95000 
3124104 
03124/2004 

000 000 -6,57809 000 000 -6,57809 000 -6,57809 
3124104 
0312412004 

000 000 13,&-A 82 000 000 13,65482 000 13,65482 
3/24/04 
03/24/2004 

-6250 3124/04 000 000 -6250 000 000 -6250 000 

03124/2004 
3/24104 000 0 DO 6250 000 000 6250 000 6250 

03/24/2004 
3/25104 000 000 -75000 000 000 -76000 000 -75000 

03/25/2004 
3/25/04 000 000 81250 000 000 81250 000 81250 

03/25/2004 1 
3/25/04 000 000 -14062 000 000 -14062 000 -14062 

03/25/2004 
3125/04 000 000 -12,88925 000 000 -12,88925 000 -12 .88925 

03/25/2004 
3125/04 000 000 13,07859 0.00 000 13,07859 000 13 .07859 

03/25/2004 
3/26104 000 000 -9,37500 000 000 -9,37500 000 -9,37500 

03/26/2004 
3126/04 000 000 -85938 0 .00 000 -85938 000 -85938 

03/26/2004 1 
75,56250 3/26/04 000 000 75,56250 000 000 75,56250 000 

03/2612004 1 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 



ACCOUI rbw CWFOS 

CWFDN - WAM CORE PLUS 

CWFO6 

Page 306 of 445 * Realized GainALoss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost C st Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

3/26/04 000 000 -128,90625 000 000 -128,90625 000 -128,90625 

03126/2004 

3126/04 000 000 2,62500 000 000 2,62500 000 2,62500 

03/2612004 1 

3/29104 000 000 -3,75000 000 000 -3,75000 000 -3,75000 

03129/2004 

3129/04 000 000 -60,03125 000 000 -60,03125 000 -60,03125 

03/29/2004 1 

3/29/04 000 000 -34375 000 000 -34375 000 -34375 

03/29/2004 1 

3/29tO4 000 000 1,62500 000 000 1,62500 000 1,62500 

03/29/2004 

3/29/04 000 000 16,76560 000 000 16,76560 000 16,76560 
03/2912004 1 

3/30104 000 000 -75000 000 000 -750 DO 000 -75000 
03/30/2004 

3130104 000 000 -6250 000 000 -6260 000 -6250 
03/30/2004 

3/30104 000 000 -1,93750 000 000 -1,93750 000 -1,93750 
03130/2004 1 

3130/04 000 000 -1,12507 000 000 -1,12507 000 -1.1250710 
03=/2OD4 

3130/04 000 000 -8,71875 000 000 -8,71875 000 -8,71875 
03130/2004 

W31/04 000 000 2,25000 000 000 2.25000 000 2,25000 
03/3112004 

W31104 000 000 57813 000 000 578.13 000 57813 
03/3112004 

3131/04 000 000 A9,125 00 000 000 -19,12500 000 -19,12500 
03131/2004 

3/31104 000 000 108,4a2 98 000 000 108,48298 000 108,48298 
03/31/2004 

4/1/04 000 000 3,73750 000 000 3,73750 000 3,73750 
04/01/2004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realb- GIL Detafl 
01 Jan 04 ~ 31 Dec 04 



4/5/04 000 000 9,03125 000 000 9,03125 000 9,031 

04105r2004 

4/5/04 000 000 17,43750 000 000 17,43750 000 17,437 50 

04/05/2004 

4/5104 000 000 -57812 000 000 -578 112 000 -57812 

04105/2004 

415/G4 000 000 -104,25004 000 000 -104,25004 000 -104,25004 

04/05/2004 

4W04 000 000 1 .20000 000 000 1,20000 000 `1,200 00 

04/06/2004 

4/6/04 000 000 -8,00000 000 000 -8,00000 000 -8,00000 

04/06r2OO4 

416104 000 000 -6,67197 000 0 GO -6,67197 000 -6,67197 

04106/2004 

*Generated by Northern Trust ftom periodic data on 28 Feb 05 C0661 Northern Trust 

Reafizt,. GIL Detail 
ACCOU& trAWCWM 

CWFON - WAU CORE PLUS 
01 Jon 04 - 31 Doc 04 CWFOO 

Page 307 of 445 
Realized GainALoss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss GairdLosr. Gain/Loss, 

Futures 
Futures 
Mark-to-Markets 

411/04 000 000 -95,54548 000 000 -95,54548 000 -95,545.48 

04/0112004 
4/1104 000 000 4,31250 000 000 4,31250 000 4,31250 

04101/2004 
000 24,18751 411/04 000 000 24,18751 000 000 24,18751 

04101/2D04 
4/1/04 000 000 -56250 000 000 -56250 000 -56250 

04/01/2004 1 
4/2104 000 000 21,3W 00 000 000 21,30000 000 21,30000 
04tOZ20N 
4/2104 000 000 6,28125 0.00 000 6,28125 000 6,28125 
04/02/2004 
412104 000 000 -3591 57 65 000 000 -359,16765 000 -359,15765 
04102/2004 
4/2104 000 000 85,06242 000 000 85,06242 000 85,06242 
04/02/2004 1 
4/2/04 000 000 -2,046 .88 000 000 -2,04688 000 -2,04688 
04/0212004 
4/5/04 000 000 A,400 00 000 000 -1,40000 000 -1,4W 00 
04/05/2004 1 



ACCOU . '-nbw CINFOO 

CWFDW - WAIA CORE PLUS 

CWFOS 

Page 308 of 445 
* Realized Gain/Loss Detail 

04/06/2004 
1,218 75 

417/04 000 000 1,21875 000 0 DO 1,21875 000 

0410712004 

417104 000 000 -54675 000 000 -54675 000 -546 .75 

04107/2004 

47/04 0 DO 000 4,88906 OOD 000 409 06 000 4,88906 

04/07/2004 

4r7104 000 000 62 .50 000 000 6250 000 6250 

04/07/2004 

4/a/04 000 000 7.03125 000 000 7.03125 000 7,03125 

0410812004 

418/04 000 000 5,85925 000 000 5,85925 000 5.85925 

04108/2004 

4/8104 000 000 -25000 000 000 -25000 000 -25000 

04/0812004 

4/8/04 000 000 -44,04 06 000 000 -44,01406 000 -44,01406 

04/08/200,4 

4`12104 000 000 -70000 000 000 -70000 000 -70000 

04/12/2004 

4/12104 000 000 9,28125 000 000 9,28125 000 9,28125 

04/12/2004 1 

4/12/04 0.00 000 5,07825 000 000 5,07825 000 5,07825 

04/1212004 

4/12/04 000 000 -21875 000 000 -21875 000 -21875 

04112/2004 

4/12/04 000 000 -34,23694 000 000 -34,23594 000 -34,23594 

04/12/2004 

4/13/04 000 000 -5,200.00 000 000 -5,20000 000 -5,20000 

04113/2004 

4/13/04 000 000 29,87500 000 000 29,87500 000 29,875.00 

04/1312004 

Northern Trust *Generated by Northern Thist fmm pencidic data on 28 Feb 05 C0661 

Realizt. GIL Detad 
01 Jain 04 - 31 Doe 04 

Trade/ Trade Unit Market Translation Total 
Setfi Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

4/6/04 000 000 73,36094 000 000 73,36094 000 73,36094 

04/06/2004 

4/6/04 000 000 43750 000 000 43750 000 43750 



AGGouj nber CWF" 

CWFDN - WAM CORE PLUS 

CWF06 

Page 309 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shams/Par Price Proceeds cost cost Gain/Loss Gain/Loss Ga-wVLoss 

Futures 

Futures 

Mark-to-Markets 

4M3104 000 000 -90625 000 000 -90625 000 -90625 

04113/2004 1 

4/13/04 000 000 20,87500 000 000 20,87500 000 20,87500 

04/1312OG4 
-166,26393 411,VO4 000 000 -166 .26393 000 000 -166 .26393 000 

04/1 W2004 

4/14104 ON 000 -14,48750 000 000 -14,48750 000 -14,487.50 

04/14/2004 1 

4/14104 000 000 -34375 000 000 -34375 000 -34375 

04114r2OO4 

4114104 000 000 -107,18750 000 000 -107.187 50 000 -107,18750 

04/14/2004 

4/14/04 000 000 13, 125 00 000 000 13,12500 000 13,12500 

04/1412004 

4/14104 000 000 5,62500 000 000 5,62500 000 5,62500 

0411412004 

4/16/04 ODD 000 72500 000 000 72500 000 72500 

04115/2004 1 

4/15/04 000 000 -37.517 34 000 000 -37.51734 000 -37,51734 
04/15/2004 

4/15104 000 000 -6250 000 000 -6250 000 -62 
04/1512004 

4115104 000 000 9,37500 000 000 9,37500 OGO 9,37500 
04/1512004 

4/15/04 000 000 6,09366 000 000 6,09366 000 6,09366 
04/15/2004 

4/16/04 000 000 15,95000 000 000 15,95000 000 15,950 00 
04/16/2004 

4JI6104 000 000 117,W6 25 000 000 117,90625 000 117,90625 

OCIN2004 

4/16/04 000 000 -13,68750 000 000 -13,68750 000 -13,68750 
04/16/2004 

4/16/04 000 000 -19,81228 000 000 -19,812.28 000 -19,81228 
OQW2004 

*Generated by Northern Trust frorn penodic data on 28 Feb 05 C0661 Northern Trust 

Reafizt,. GIL Detail 
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Accout rAmw CWFOG 

CWFDN - WAM CORE PLUS 

CVVFO6 

Page 310 of 445 * Realized Gain/Loss Detail 
Tradef Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

4/16/G4 000 000 46875 000 000 46875 000 46875 

04116/2004 

4119/04 000 000 -10,15000 000 000 -10,15000 000 -10.15000 

04/1912004 1 

4119104 000 000 9,17165 000 000 9,17165 000 9,17165 

04/19/2004 1 

4119/04 000 000 -23438 000 000 -23438 000 -23438 

04/19/2004 

4/19J04 000 000 -58,95141 000 000 -58,951.41 000 -58,95141 
04119/2004 1 

4/19/04 000 000 6,781.25 000 000 6,78125 000 6,78125 
04/19/2004 1 

4/20/04 000 000 -4,27500 000 000 -4,27500 000 -4,27500 
04/20/2004 1 

4/20/04 000 000 14,45335 000 000 14,45335 000 14.453.35 
04/20/2004 

4/20J04 000 000 9729 000 000 9729 000 9729 
0412012004 

4120/04 000 000 -328.12 000 000 -32812 000 -328 V 
04/20/2004 

4/20/04 000 000 12,96875 000 000 12,96875 000 12,96870 
04/20/2004 

4120/04 000 000 -80,392 34 000 000 -80,39234 000 -80,39234 
04120/2004 1 

4121104 000 000 -16,58750 000 000 -16,58750 000 -16,587.50 
04121r2004 1 

4121/04 000 000 -2,75000 000 000 -2,75000 000 -2,75000 
04121/2004 i 

4/21/04 000 000 -12500 000 OGO -12500 000 -12500 
04/21/2004 

4/21/04 000 000 5,31251 000 000 5,31251 000 5,31251 
04/2112004 

4121/04 000 000 -81,26583 000 000 -81,26583 000 -81,26583 
04121/2004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realiu- GIE DeWil 
01 Jan 04 - 31 Doc 04 



Accom nber CWFOS 

CWFDN - WAM OORE PLUS 

CWFOG 

Page 311 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translabon Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

4/22/04 000 000 20 .8DO 00 000 000 20,80000 000 20 .80000 

04/2212GO4 

4/22/04 000 000 -23,43750 000 000 -23,43750 000 -23,43750 

04/2212004 

4122/04 000 000 110,76771 000 000 110.76771 000 110,76771 

04122/2004 1 

4122/04 000 000 45312 0.00 000 45312 000 45312 

04/2212004 

4/22/04 000 000 -12,85955 000 000 -12,85955 000 -12,85965 
04/22/2004 

4/23/04 000 000 -45,50000 000 000 -45,50000 000 -45,50000 
04123/2004 

4/23104 000 000 32,90625 000 000 32,90625 000 32 .9D6 25 
04/23/2004 

4/23/04 000 000 -221,53125 000 000 -221,53125 000 -221,53125 
04123/2004 

4123104 000 000 -71875 000 000 -71875 000 -71875 
04123/2004 

4/23104 000 000 25,26562 000 000 25,28562 000 25,26562 
04/2312004 

4/26/04 000 000 1,35000 000 000 1,35000 000 1,350000 
04/26/2004 

4/26/04 000 000 14063 000 000 14063 OGO 14063 
04/26/2004 

4/26/04 000 000 -15,25000 000 000 -15,25000 000 -15,25000 
04/26/2004 1 

4/26/04 000 000 -4,79685 000 000 -4,79685 000 -4,79685 
04126/2004 

4/26/04 000 000 26,06250 000 000 26,06250 000 26,06250 
04/26/2004 1 

4127104 000 000 25,92500 000 000 25.92500 000 25,92500 
04/2712004 

4/27tO4 000 000 -14,08250 000 000 -14,06250 000 .14,06250 
0412712004 1 

Northern Trust *Generated by Norffiem Trust from periodic data on 28 Feb 05 C0661 

Reafta- GIL Detail 
01 Jan " - 31 Doc 04 



Acmui 46ar CWFOB 

Realizi-, GIL Detail CWFEM - WAM COFIZ PU;S 

01 jan 04 - 31 Doc 04 

Realized Gain/Loss Detail 
Page 312 of "5 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Prooeeds cost cost Gain/Loss GaintLoss Gain/Loss 

Futures 
Futures 

Mark-to-Markets 
4/27/04 000 000 91,21875 000 000 91,21875 000 91,21875 

04/27/2004 
4/27104 000 000 34375 000 000 34375 000 34375 

04/27/2004 1 
4/27/04 000 000 -6,234.27 000 000 -6,234-27 000 -6,23427 

04/27/2004 
4128104 000 000 -35,62500 0.00 000 -35.62500 000 -35,62500 

04/28/2004 
4128/04 000 000 10,50000 000 000 10,50000 000 10,50000 

04/28/2004 
4/28/04 000 000 -51563 000 000 -51563 000 -51563 

04128/2004 
000 000 40,43750 000 000 40,43750 000 40 .43750 4128f04 

04/2812004 
4/28104 000 000 -158,43750 000 000 -158,43750 000 -158,43750 

04/28/2004 
4/29104 000 000 -23,15000 000 000 -23,15000 000 -23,15000 

04/29/2004 
4/29/G4 000 000 89062 000 000 89062 000 89062 

04129r2004 
4/29/04 000 000 -107.00000 000 000 -107,00000 000 -107,00000 
04/29/2004 
4/29/04 000 000 7,82805 000 000 7,82805 000 7,82805 
04/29/2004 
4/29/04 000 000 42,62500 000 000 42,62500 000 42,62500 
04129/2004 
4/30/04 000 000 18,18750 000 000 18,18750 000 18,18750 
04/30/2004 
4130/04 000 000 -1,53118 000 000 -1,53118 000 -1,531 18 
04/30/2004 
4/30104 000 000 -32812 000 000 -32812 000 -328,12 
04/30/2004 
4/30/04 000 0.00 86 .607 .24 000 000 86,60724 000 86,60724 
04W/2004 

Northern Trust 'GeneraW by Nodhem TnIst from perladc data on 28 Feb 05 C0661 



Accoul Ww CVU-06 

CWFDN - WAM COFM PLUS 

CWFOB 

Page 313 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pnoe Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

4/30/04 000 000 -20,87500 000 000 -20,87500 000 -20,87500 
04/30/2004 

513/04 000 000 -5,66250 000 000 -5,66250 000 -5 .66250 
05/03/2004 

513104 000 000 -14062 000 000 -14062 000 -14062 
05/03/2004 

513/04 000 0 DO -9,18750 000 000 -9,18750 000 -9,18750 
05103/2004 

5/3/04 000 000 -13,03125 000 000 -13,031.25 000 -13.03125 
05103/2004 

5/3/04 000 000 20913 000 000 20913 000 20913 
05/03/2004 

514/04 000 000 5,66250 000 000 5,66250 000 5.66250 
05/04/2004 

5/4/04 000 000 20312 000 000 20312 000 203.12 
05104/2004 

5/4104 000 000 12,39032 000 000 12,39032 000 12,39032 
05104r2G04 

5/4/G4 000 000 52 .06250 000 000 52,06250 000 52,062 50 
05/04/2004 1 

5/4/04 000 000 -32,576 04 000 000 -32,57604 000 -32,576 0410 
0510412004 

5/5104 000 000 -9,43750 000 000 -9,43750 000 -9,43750 
05/05/2004 

5/5/04 000 000 28125 000 000 28125 000 28125 
05/05/2004 

5/5/04 000 000 -52,12500 000 000 -52,12500 000 -52,12500 
05105/2004 

5/5104 000 000 27,56250 000 000 27,56250 000 27,562 50 
05/0612004 

5/5/04 000 000 14,29718 000 000 14,297 .18 000 14,297 .18 
05/05/2004 

5/6/04 000 000 -19,12500 000 000 -19.12500 000 -19,125.00 
05106/2004 

Northern Trust *Generated by Northern Trust frorn periodic data on 28 Feb 05 C0661 

Realia, GIL Delafl 
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Accoui nber OW06 
Reafizt- GIL Detail CWr-DN - WAM CORE PUM 

01 Jan 04 - 31 Doe U CWFW 

Realized Gain/Loss Detail 
Page 314 of 445 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 
Futures 

Mark-to-Markets 
5/6104 000 000 14,54656 000 000 14,54656 000 14 .54656 

05/06/2004 1 
516104 000 000 25000 000 000 25000 000 25000 

05106/2004 1 
616/04 000 000 39,81250 000 000 39,81250 000 39,81250 

05JO612004 
5/6104 000 000 -71,67396 000 000 -71,67396 000 -71,67396 

05/06/2004 
517104 000 000 -123,47500 000 000 -123,47500 000 -123,47500 

05107/2004 
59/04 000 000 -436,54479 000 000 -436,54479 000 -436,54479 

05/07/2004 
517/04 000 000 87,82819 000 000 87,82819 000 87,82819 

05/07/2004 
WIN 000 000 1,35938 000 000 1,35938 000 1,35938 
05/07/2004 
5/7/04 000 000 144,21875 000 000 144,21875 000 144,21875 
05/07/2004 
5/10/04 000 000 11 .75000 000 000 11,75000 000 11 .75000 
05/1012004 
5/10/04 0.00 000 14,34375 000 000 14,34375 000 14,343 75* 
05/10/2004 
5/10/04 000 000 -3,34348 000 000 -3,34348 000 -3,34348 
05/10/2004 
5/10104 000 000 39,09375 000 000 39,09375 000 39,09375 
05/10/2004 
5110104 000 000 -6250 000 000 -6250 000 -62.50 
05/1012004 
5111/04 000 000 11,75000 000 000 11,75000 000 11,75000 
05/11/2004 
5111/04 000 000 -24.65625 000 000 -24,65625 000 -24056 25 
05/11/2004 
5111/04 000 000 -12500 000 000 -12500 000 -12500 
05fil/2004 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 



Accow MWCWFOB 

CWFDN - WAM CORE PLUS 

CWF06 

Page 315 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

5/11/04 000 000 -4,17183 000 000 -4,17183 000 -4,17183 
05111/2004 

5f1 1104 000 000 .5,87500 000 000 -5,87500 000 -5,875 00 
05/11/2004 

5/12104 000 000 9,40000 000 000 9,40000 000 9.40000 
05/12/2004 

5/12/04 000 000 51 .21875 000 000 51,21875 000 51,21875 
05/12/2004 

5/12/04 000 000 5,87600 000 000 5,87500 000 5,87500 
05/1212004 

5/12/04 000 000 10937 000 000 10937 000 10937 
05/12/2004 

5/12104 000 000 6,65412 000 000 6,65412 000 60.4 12 
05/12/2004 1 

5/13104 000 000 -30,85000 000 000 -30,85000 000 .30,85000 
05/13/2004 1 

5/13104 000 000 -100,06036 000 000 -100,06036 000 -100,06036 05113/2004 

5/13/04 000 000 88,46875 000 000 88,46875 000 88,46875 05113/2004 1 

5/13t04 000 000 34375 000 000 34375 000 34375 05/1312004 1 

5/13t04 000 00o 16,89039 000 000 16,89039 000 16,89039 05113/2004 

5114/04 000 000 52,00000 000 000 52,00000 000 52,00000 0511412004 

5MV04 000 000 -27,17164 000 000 -27,17164 000 -27,17164 05114/2004 

5114/04 
000 000 -111 .75000 000 000 -111,750 DO 000 -111 .75000 05/14/2004 

5/14/04 000 000 -57812 000 000 -57812 000 -578.12 05114/2004 

5/14104 000 000 201,56250 000 000 201,56250 0511412004 1 000 201,56250 

Northern Trust *Genemiled by Northem Trust from periodic date on 28 Feb 05 C0661 
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Accour AbWCWFOO 

CWFDN - WAN CORE PLUS 

CWFOO 

Page 316 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost GaintLoss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

5117104 000 000 65,90000 000 000 65,90000 000 65,90000 

0511712004 

5/17104 000 000 -155,78125 000 000 -155,78125 000 -155.78125 

05117/2004 

5117104 000 000 87,34160 000 000 87,34160 000 87,34160 
05/17/2004 

5t1 7/04 000 000 -34,51586 000 000 -34.51586 000 -34,51586 
05/1712004 

5/17104 000 000 -75000 000 000 -75000 000 -75000 
05117/2004 

5/18/04 000 000 -33.60000 000 000 -33,60000 000 -33.60000 
05118/2004 

5/18104 000 000 -1,31250 000 000 -1,31250 000 -1,31250 
05118/2004 

5/18104 000 000 14,89061 000 000 14,89061 000 14,89061 
05/18/2004 

5118/04 000 000 29687 000 000 29687 000 29687 
05/1 a/2004 

5/18/04 000 000 -101,71875 000 000 -101,71875 000 -101,71875 
05/1812004 

5/18/04 000 000 38,75000 000 000 38,75000 000 38,750009 
05/18/2004 

5119/04 000 000 -47,00000 000 000 -47,00000 000 -47,00000 
05/19/2004 1 

5/19/04 000 000 106,56250 000 000 106,56250 000 106,56250 
05/1912004 

5119104 000 000 4,12500 000 000 4,12500 000 4,12500 
05/19/2004 

5/19/04 000 000 -130,78125 000 000 -130,78125 000 -130,78125 
05119/2004 

5/19/04 000 000 23,43750 000 000 23,43750 000 23,43750 
06119/2004 

5f19/04 000 000 48438 000 000 48438 000 48438 
05/19/2004 

Northern Trust *Generated by Northem Trust frorn penodic data on 28 Feb 05 C0661 

Realiu- GIL Detaiff 
01 Jan 04 - 3111 Doc 04 



A=our *WCWFOS 
Reafizt- GIL Detail CWF[M - WAM CORE PUIS 

01 Jon 04 - 31 Elec 04 CVW-06 

Realized Gain/Loss Detail 
Page 317 of 445 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 
Futures 

Mark4o-Markets 
5/20/04 000 000 43,32500 000 000 43,32500 000 43,32500 

05/20/2004 
5/20/04 000 000 159,34375 000 000 159,34375 000 159,34375 

05120/2004 
5/20/04 000 000 -5,62500 000 000 -5,62500 000 -5.62500 

05/20/2004 
5/20/04 000 000 -145,12600 000 000 A45.125 00 000 -145,12500 

05120/2004 
5/20/04 000 000 -26,93750 000 000 -26,93750 000 -26,93750 

05/20/2004 
5/20104 000 000 -1,12500 000 000 -1,12500 000 -1,12600 

05/20/2004 
5121/04 000 000 -30,62500 000 000 -30,62500 000 -30,62500 

05121/2004 
5/21/04 000 000 2,43750 000 000 2,43750 000 2,43750 

05/21/2004 
5121/04 000 000 -86,81250 000 000 -86,81250 000 -86,81250 

05/2112004 
5121104 000 000 55,21854 000 000 55,21854 000 55,21854 

05121/2004 
5/21/04 000 000 1,64060 000 000 1,64060 000 1,64060 

05/21/2004 
5121104 000 000 65,34375 000 000 65,34375 000 65,34375 
05/21/2004 1 
5124/04 000 000 10,93750 000 000 10,93750 000 10,937 .50 

05124/2004 
5124/04 000 000 -131,15578 000 000 -131,15578 000 -131,15578 

05124/2004 
5124104 000 000 -781 .25 000 000 -78125 000 -78125 

05/24/2004 
5/24/04 000 000 6,64299 000 000 6,64299 000 6,64299 
05/24/2004 
5/24104 000 000 -2,25000 000 000 -2,25000 000 -2,2W 00 
05/24/20N 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 



Acamt, rjw Cv*" 

CVVFDN - WAU CORE PLUS 

CWFOS 

Page 318 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Prooeeds cost Cost Gain/Loss Gain/Loss Gain/Loss, 

Futures 

Futures 

Mark-to-Markets 

5/24/04 000 000 -146,25000 000 000 -146,25000 000 -146,25000 

05/24/2004 

5125104 000 000 4,37500 000 000 4,37500 000 4,37500 

05/25/2004 

5/25/04 000 000 -1 .59375 000 000 -1,693 .75 000 -1,59375 

05/2512004 1 

5/25/04 000 000 -7,37520 000 000 -7,37520 000 -7,37520 

06/2512004 

5126104 000 000 -1,18740 000 000 -1,18740 000 -1,18740 

05125/2004 

5/25/04 000 000 29,56250 000 000 29,56250 000 29,562 50 

05125/2004 

5/25104 000 000 -35,43750 000 000 -35,43750 000 -35,437.50 

05/25/2004 

5126/04 000 000 50,16250 000 000 50,16250 000 50,16250 
06/2612004 

5/26M4 000 000 -12,90605 000 000 -12,90605 000 -12,90605 
05/2612004 1 

5126104 000 000 .19,60920 000 000 -19,609-20 000 -19,609.20 
05/26/2004 1 

5/26/04 000 000 -3.28125 000 000 -3,28125 000 -3,281250 
05/26/2004 

5126104 000 000 184,76326 000 000 184,76326 000 184,76326 
05/26/2004 

5/26/04 000 000 -63,00000 000 000 -63,00000 000 -63,00000 
05/26/2004 

5127/04 000 000 50,72500 000 000 50,72500 000 50,72500 
05/27/2004 

5/27/04 000 000 -128,00000 000 000 -128,00000 000 -128,00000 
06/2712004 

5/27/04 000 000 -6,04691 000 000 -6,04691 000 -6,04691 
05127/2004 1 

5127104 000 000 184,76799 000 000 184,76799 000 184,76799 
05/2712004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

4 Reafizt- GIL Detail 
01 Jan 04 - 31 Doc 04 



ACCm mi~dw CVWW 

OWNDN - WANI CORE PUIS 

CWFOB 

Page 319 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharesfPar Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

5/27/04 000 000 -7,00000 000 000 -7,00000 000 -7.00000 
0512712004 

5127/04 000 000 -36,56280 000 000 -36,56280 000 -36,562800 
05127/2004 

5/27/04 000 000 -12500 000 000 -12500 000 -12500 
05127/2004 

5128/04 000 000 -53,32500 000 000 -53,32500 000 -53,32500 
05/2812004 

5128/04 000 000 35937 000 000 35937 000 35937 
05/2812004 

5128104 000 000 5,15630 000 000 5,15630 000 5,15630 
05/2812004 

5/2&AO4 000 000 4,156.25 000 000 4,15625 000 4,15625 
05/28/2004 

5/28/04 000 000 -155,20549 000 000 -155,20549 000 -155,20549 
05128/2004 1 

5/28/04 000 000 76,00000 000 000 76,00000 000 76,00000 
o5aa/2004 1 

512W4 000 000 32,81280 000 000 32,81280 000 32,81280 
05/28/2004 . 

0 5/31/04 000 000 34375 000 000 34375 000 34375 
05/31/2004 1 

5/31104 000 000 -65625 000 000 -65625 000 -65625 
05/31/2004 1 

6/1/04 000 0 DD -17,42500 000 000 -17,42500 000 -17,42500 
06101/2004 

6/1/04 000 000 45000 000 000 45000 000 45000 
0610112004 1 

6/1104 000 000 13,89067 000 000 13,89067 000 13,&90 67 
06101/2004 

W1104 000 000 3,87500 000 000 3,87500 000 3,87500 
06/0112004 

6/1/04 000 000 92,00000 000 000 92,00000 000 92,000 00 
06/01/2004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

R.eidiz, -, GIL Detail 
01 Jan 04 - 31 Doc 04 



Accoui fdwCWFOO 

CWFON - VMU CORE PLUS 

CWFOG 

Page 320 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

6/l/G4 000 000 1,31263 000 000 1,31263 000 1,31263 
06/01/2004 1 

6/1/04 000 000 2,93750 000 000 2,93750 000 2,93750 
06/01/2004 1* 

611/04 000 000 -67,29476 000 000 -67,29476 000 -67,29476 
06101/2004 

6/2104 000 000 -90000 000 000 -90000 000 -90000 
06/0212004 

6/2104 000 000 -25,35000 000 000 -25,35000 000 -25,35000 
06102rlOO4 

6004 000 000 1,50000 000 000 1,50000 000 1,50000 
06102/2004 

6/2104 000 000 32,00000 000 000 32,000 00 000 32,00000 
06/02/2004 

612104 000 000 16,75000 000 000 16 .75000 000 16 .75000 
06102r2OO4 

612/04 000 000 -10,W 19 000 000 -10,14819 000 -10,14819 
06/02/2004 

6/2/04 000 000 -85,29899 000 000 -85,29899 000 -85,29899 
06/0212004 

6t2/04 000 000 84375 000 000 84375 000 8437510 
06/02/2004 

6/2/04 000 000 4221 000 000 4221 000 42.21 
06/02/2004 

6t3/04 000 000 -33750 000 000 -33750 000 -33750 
06/03/2004 

613IG4 000 000 10,56250 000 000 10,56250 000 10,56250 
06/03/2004 

6/3/04 000 000 -24.00000 000 000 -24,00000 000 -24,000.00 
06103/2004 

6/3104 000 000 14,781 .25 000 000 14,78125 000 14,78125 
06/03/2004 

6/3104 000 000 -9376 ON 000 -9376 000 -9376 
063/03/2004 

Northern Trust *GeneraW by NoiMem Pust ftm penodic deta on 28 Feb 05 C0661 

Realia - - GIL Detail 
01 Jan 04 - 31 OK 04 



* Realized Gain/Loss Detail Page 321 of 445 

Trade/ Trade Unit Market Translation Total 
le Date SharestPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

613/04 000 000 31 25 000 000 3125 000 3125 
06/03/2004 

6/3/04 000 000 -12,51596 000 000 -12,51596 000 -12,51596 
06/03/2004 

6/3/04 000 000 18,10998 000 000 18,10998 000 18,10998 
06/03/2004 

614104 000 000 -33,80000 000 000 -33,80000 000 -33,80000 
06/04/2004 

6/4104 000 000 -2,58750 000 000 -2,58750 000 -2.58750 
06104/2004 

6/4/04 000 000 80,00000 000 000 80,00000 000 80.00000 
06104/2004 1 

6/4104 000 000 -73,69643 000 000 -73,69643 000 -73,69643 
06104/2004 

6/4/04 0.00 000 35,96875 000 000 35,96875 000 35,96875 
0610412004 

6/4/04 000 000 1,00000 000 000 1,00000 000 1,00000 
06104/2004 

614104 000 000 .96,04572 000 000 -96,04572 000 -96,04572 
06/04/2004 

6/4104 000 000 10,81250 000 000 10,81250 000 10,812 50 
06/0412004 

617/04 000 000 1,35000 000 000 1,35000 000 1,35000 
06/0712004 

6/7/04 000 000 26,55000 000 000 26,55000 000 26,55000 
06107/2004 

6/7/04 000 000 -2.03125 000 000 -2,03125 000 -2,03125 
D6/07/2004 

6t7/04 000 000 9,40530 000 000 9,40530 000 9.40530 06/07/2004 1 

6f7/04 000 000 -12,36718 000 000 -12,36718 000 -12,36718 
06107/2004 

6f7/04 000 000 -6249 ON 000 -6249 000 -6249 
06/0712004 

Northern Trust *Generated by Northem Trust fmm periodic data on 28 Feb 05 C0661 

Reakc . - GIL Detail 
01 Jain 04 ~ 31 Doc 04 

Accout nber CVWOB 

CWFDN - WAM CORE PLUS 

CWFOG 



Accom nber ONFIN 

CWFDN - VVM CORE PLUS 

CWFOO 

Page 322 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

617/04 000 000 -12,00000 000 000 -12,00000 000 -12,00000 
06/07/2004 

6fT1O4 000 000 77-202 66 000 000 T7,202 66 000 T7,202 66 
06/07/2004 

6/8/04 000 000 -1 .01250 000 000 -1,01250 000 -1,01250 
06/08/2004 

6/8104 000 000 -15,98750 000 000 A5,987 50 000 -15,98750 
06/0812004 

6/8/04 000 000 .32,73424 000 000 -32,73424 000 -32,73424 
06/0812004 1 

6/8104 000 000 1,46880 000 000 1,46880 000 1,46880 
06/08/2004 

6/8104 000 000 20,06250 000 000 20,06250 000 20.062.50 
06/08/2004 1 

6/8/04 000 000 -3,46875 000 000 -3,46875 000 -3,46875 
06/08/2GD4 

6/8104 000 000 3125 000 000 3125 000 3125 
0610812004 

618/04 000 000 .6,78720 000 000 -6,78720 000 -6.78720 
06108/2004 1 

6/9/04 000 000 -35,70000 000 000 -35,70000 000 -35,700000 
06109/2004 

619/04 000 000 -4,61250 000 0 DO -4,61250 000 -4,61250 
06/09/2004 1 

619104 000 000 9,75791 000 000 9,75791 000 9,75791 
06/09/2004 

6/9/04 000 000 47 .43750 000 000 47,43750 000 47,43750 
06/09/2004 

619/04 000 000 15,50000 000 000 15,50000 000 15,5DO 00 
06/0912004 

6/9/04 000 000 -89,03304 000 000 -89,03304 000 -89,03304 
06109/2004 

619/04 000 000 -16,31250 000 000 -16,312-50 000 -16,31250 
06/09/2004 

Northern Trust *Generatixf by Nodhem Trust frorn pencidic data on 28 Feb 05 C0661 

Realizi.- GIL Dewil 
01 Jan 04 - 31 Doc 04 



ACCOU, MWCWW 
Reafizt~. GIL Detail CVVFEM - WAM CORE PLUS 

01 J" 04 - 31 Dec 04 CVW.06 

Realized Gain/Loss Detail 
Page 323 of 445 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 
Futures 

Mark4o-Markets 
619/04 000 000 18750 000 000 18750 000 18750 

06/09/2004 
6/10/04 000 000 -3.15000 000 000 -3,15000 000 -3,15000 

06/10/2004 
6110/04 000 000 -4,20000 000 000 -4,20000 000 -4,20000 

06/1012004 
W10/04 000 000 -6,87500 000 000 -6,87500 000 -6,87500 

06/10/2004 
6/10104 000 00() -3,17180 000 000 -3,17180 000 -3,17180 

06/10/2004 1 
6/10/04 000 000 19 .29893 000 000 19,29893 000 19,29893 

06/10/2004 1 
6/10/04 000 000 2,53152 000 000 2,53152 000 2,53152 

06/10/2004 
6/10104 000 000 -45,34375 000 000 -45,34375 000 -45.34375 

06/10/2004 
6114/04 000 000 -65,10000 000 000 -65,10000 000 -66,10000 

06/14/2D04 
6114/04 000 000 -10,35000 000 000 -10,35000 000 -10,35000 

06/14/2004 
6/14/04 000 000 120,53125 000 000 120,53125 000 120 .531 .250 

06/14/2004 
6/14104 000 000 -20,906 .52 000 000 -20,90652 000 -20 .90652 

06/14/2004 
6114104 000 000 -183,22642 000 000 -183,22642 000 -183.22642 

06/14/2004 
6/14104 000 000 9,24992 000 000 9,24992 000 9,24992 

06114/2004 
6114/04 000 000 18,75000 000 000 18,75000 000 18,75000 
06114/2004 
6/15/04 0 DO 000 100.80000 000 000 100,8w 00 000 100,80000 

06115/2004 
6/15X4 000 000 9 .45000 000 000 9,45000 000 9,45000 

061115/2004 1 

Northern Trust *Generated bY Northern Trust from periodic data on 28 Feb 05 C0661 



Accqui mber CWFOO 

CWFDN - WAM CORE PLUS 

CWFOO 

Page 324 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

6/16/04 000 000 -43,37500 000 000 -43,37500 000 -43,37500 

06/15/2004 

6/15/04 000 000 30,12500 000 000 30,12500 000 30,0 

06/15/2OD4 

6115/04 000 000 -296,71875 000 000 -296,71875 000 -296,71875 
06/15/2004 

6/15104 000 000 -26,23441 000 000 -26.2.3441 000 -26,23441 

06/15/2004 1 

6/15/04 000 000 388,117.29 000 000 388,11729 000 388.11729 

06/15/2004 

6/16/04 000 000 -35,70000 000 000 -35,70000 000 -35.70000 
06/16/2004 

6/16/04 000 000 .95,84363 000 000 -95,84363 000 -95,84363 
06/16/2004 

6/16104 000 000 3,93750 000 000 3,93750 000 3,93750 
06/16/2004 

6/16/04 000 000 77,39842 000 000 77,39842 000 T7,398 42 
06/16/2004 

6116104 000 000 7,54699 000 000 7,54699 000 7.f 
06/16/2004 

6116/04 000 000 -4,00000 000 000 -4,00000 000 -4,00000 
06116/2004 

6/17/04 000 000 23,10000 000 000 23,10000 000 23,10000 
06/1712004 1 

6/17/04 000 000 3.15000 000 000 3,15000 000 3,15000 
06/17/2004 

6/17104 000 000 -100,40625 000 000 -100,40625 000 -100,40625 
06/17/2004 

6117/04 000 000 71,84389 000 000 71,84389 000 71,84389 
06/17/2004 

6117/04 000 000 -6,82824 000 000 -6,82824 000 -6,82824 
06/17/2004 

6/18104 000 000 45000 000 000 45000 000 45000 
06/18/2004 

Northern Trust *Generated by Noiffiem Thist fmm periodic data on 28 Feb 05 C0661 

ReafizL. GIL Detail 
01 Jan 04 - 31 Doc 04 



AccQui 1111113or CWF" 

CWFON - WAIIII CORE PLUS 

CWFOO 

Page 325 of 446 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Setfle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gai-ri/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

6/18/04 000 000 -2,10000 000 000 -2,10000 000 -2,10000 

06/18/2004 

6/1 a/04 000 000 -7,58055 000 000 -7,58055 000 -7958515 
06/18/2004 

6/18/04 000 000 3,67186 000 000 3,67186 000 3,67186 

06/18/2004 

6/18/04 000 000 33,46875 000 000 33,46875 000 33,468 75 
06/18/2004 

6/21/04 000 000 2,70000 000 000 2,70000 000 2,70000 
06/21/2004 i 

6/21/04 000 000 10,91250 000 000 10,91250 000 10,912,90 
06/21/2004 

6121/04 000 000 -23,90625 000 000 -23,90625 000 -23.90625 
06/21/2004 

6/21104 000 000 75,78125 000 000 75,78125 000 75,78125 
06/21/2004 

6/21/04 000 000 -5,71878 000 000 -5,71878 000 -5,71878 
06/2112004 

6/22t04 000 000 -1,82500 000 000 A,825 00 000 -1, 
0612212004 

6/22/04 000 000 -45000 000 000 -45000 000 -45000 
06/22/2004 

6t22/04 000 000 28,81250 000 000 28,812.50 000 28,81250 
06/2212004 

6t22/04 000 000 3,37500 000 000 3,37500 000 3,37500 
06/22/2004 

6/23/04 000 000 5,02500 000 000 5,02500 000 5,02500 
06/23/2004 

6/23/04 000 000 -24,50000 000 000 -24,50000 000 -24,50000 
06/23/2004 

6/23/04 000 000 15,281 .25 000 000 15,28126 000 15,28125 
06r23/2004 

6/23/04 000 000 -3,32815 0.00 000 -3,32815 000 -3,32815 
06/23/2004 

Northern Trust *GenersWbyNofftm Trust frm penodic data on 28 Feb 05 C0661 

Reaflu . - GIL Detail 
01 Jan 04 - 31 Doc 04 



Accout mbor CWFOO 

CWDH - WAN CORE PLUS 

CWFO6 

Page 326 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par-- Price-- Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

6/24/04 000 000 30,15000 000 000 30,ISOOO 000 30,110 

06/24/2004 

6/24/04 000 000 1,80000 000 000 I'SW 00 000 1,800.00 

06/24/2004 

6124/04 000 000 -114 .43750 000 000 -114 .43750 000 -114,43750 

06/24/2004 

6/24/04 000 000 -18,90606 000 000 -18,90606 000 -18,90606 

06/24/2004 

6/24/04 000 000 142,79928 000 000 142,79928 000 142,79928 

06/24/2004 1 

6t25/04 000 000 2,62600 000 000 2,62500 000 2,62500 

06/2512004 

6125/04 000 000 -46000 000 000 -45000 000 46000 
06/25/2004 

6125/D4 000 000 39046 000 000 39046 000 39046 
06/2512004 

6125/04 000 000 30,31250 000 000 30,31250 000 30,31250 
D6125/2004 

6125/04 000 000 -75000 000 000 -750.00 000 -750 
06/25/2004 

6/28/04 000 000 J7,887 50 000 000 -T7,887 50 000 -T7.887 50 
06/28/2004 1 

6/28/04 000 000 -4.96000 000 000 -4,95000 000 -4,95000 
06/2812004 

6/28104 000 000 160,09375 000 000 160,09375 000 160,09375 
06/28/2004 

6/28/04 000 000 25,15625 000 000 25,15625 000 25,15625 
06128/2004 

6/28/04 000 000 -252,08059 000 000 -252,08059 000 -252,08059 
06128/2004 

6129/04 000 000 20,25000 000 000 20,25000 000 20,25000 
06rMOG4 

6/29/04 000 000 90000 0.00 000 9w 00 000 90000 
06IM2004 

*Generated by Norftm Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Reakc- GIL Detad 
01 Jm 04 - 31 Doc 04 



Accow rAw CWFOO 

CWFDW - WAM CORE PLUS 

CWFOO 

Page 327 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Totaf 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 
Mark-to-Markets 

6/29104 000 000 -80,43750 000 000 -80,43750 000 -80,43750 
06/2912004 1 

6/29104 000 000 -12,03125 000 000 -12,03125 000 -12,039 
06/29/2004 

6129/04 000 000 107,90627 000 000 107,90627 000 107,90627 
06/29/2004 

6130/04 000 000 7,65000 000 000 7,65000 000 7.65000 
06/30/2004 

6/30/04 000 000 82,68750 000 000 82,68750 000 82,68750 
06/30/2004 

6130/04 000 000 -26,21881 000 000 -26.21881 000 -26,21881 
06/3012004 

6/30/04 000 000 244,37500 000 000 244,37500 000 244,37500 
06/30/2004 

6/30104 000 0 GO -140,25000 000 000 -140,25000 000 -140.25000 
06/30/2004 

7/1104 000 000 2,25000 000 000 2,25000 000 2,25000 
07/01/2004 

711/04 000 000 57,47500 000 000 57,47500 000 57,47* 
07/01/2004 

7/1/04 000 000 -15,35938 000 000 -15,35938 000 -15,35938 
07101/2004 

7/1/04 000 000 172,03121 000 000 172,031.21 000 172,03121 
07/01/2004 

7/1/04 000 000 -76,87500 000 000 -76,87500 000 -76,87500 
07/01/2004 

7/2104 000 000 4,50000 000 000 4,50000 000 4,50000 
07102/2004 

712104 000 000 94,OW 00 000 000 94,05000 000 94,05000 
07/02/2004 

712104 000 000 -213,281 .25 000 000 -213,28125 000 -213,281 .25 
07/0212004 

7004 000 000 -37,26540 000 000 -3726540 000 -37~M 40 
07/02/2004 

Northern Trust *Genersited by Nwhem Trust from penodic data on 28 Feb 05 C0661 

Reaflu.- GIL Detail 
01 Jan 04 - 31 Doc 04 



Page 328 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

7/2104 000 000 282,93750 000 000 282,93750 000 282,9* 

07/0212004 

715/04 000 000 -2,11250 000 000 -2,11250 000 -2,11250 

07/0512004 

7/5/04 000 000 3,18750 000 000 3,18750 000 3,18750 

07/05/2004 

715/04 000 000 3,21875 000 000 3,21875 000 3,21875 

07/05/20N 

7/6/04 000 000 -12,43750 000 000 -12,43750 000 -12,43750 
07/06/2004 

7/6104 000 000 45000 000 000 45000 000 45000 
07/W2004 

7/6/04 000 000 -31,43750 000 000 -31,43750 000 -31,43750 
07/06/2004 

7/6104 000 000 38,62500 000 000 38,62500 000 30,62500 
07/06/2004 1 

7/6/04 000 000 5.74972 000 000 5,74972 000 5,74972 
07/06/2004 1 

717104 000 000 45000 000 000 45000 000 4* 
07/07/2004 1 

7[7104 000 000 4,97500 000 000 4.97500 000 4,97500 
07/07/2004 1 

7[7/04 000 000 -1,78125 000 000 -1 .781 .25 000 -1,781 .25 
07/0712004 

717/04 000 000 -5,56250 000 000 -5,56250 000 -5,562 .50 
07/07/2004 1 

7/8/04 000 000 12.43750 0.00 000 12,437.50 000 12.43750 
07/08/2004 1 

718/04 000 000 45000 000 000 45000 000 45000 
07/08/2004 

7WO4 000 000 -5,56250 000 000 -5,56250 000 -5,56250 
07/08/2004 

7/8104 000 000 47,93746 000 000 47,93746 000 47,937.46 
0710812004 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Realizi- GIL Detaij 
01 Jan 04 - 31 Doe 04 

Avcoui imber CWFOG 

CWFDN - WAM CORE PWS 

CWFOG 



Accom aber CWFW 

CWFON - WAU CORE PLUS 

CWFOG 

Page 329 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds - -Cost cost Gain/Loss, Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

7/11104 000 000 -3,79684 000 000 -3,79684 000 -3,79684 

07/08/2004 

7/9/04 000 000 45000 000 000 45000 000 4500 

07/09/2004 

7/9/04 000 000 4,87500 000 000 4,87500 000 4.87500 

07/09/2004 

7/9/04 000 000 -2,46876 000 000 -2,46876 000 -2,46876 

07/09/2004 

719104 000 000 8,48715 000 000 8,48715 000 8,48715 

07/09/2004 

7/9/04 000 000 -16,71875 0 GO 000 -16,71875 000 -16,71875 

07/09/2004 

7112/04 000 000 45000 000 000 45000 000 45000 

07112/2004 

7/12/04 000 000 15000 000 000 15000 000 15000 

07112/2004 

7/12104 000 000 .2,92189 000 0 GO -2,92189 000 -2,92189 

07/12/2004 

7/12104 000 000 -38,59375 000 000 -38,59375 000 -38,5910 
07/1212004 

7/12104 000 000 43,51284 000 000 43,61284 000 43.51284 
07/12/2004 

7/13/04 000 000 -1,35000 0.00 000 -1,35000 000 -1,35000 
07/13/2004 

7/13104 000 000 -26,26250 000 000 -26,26250 000 -26,262.50 
07/13/2004 

7113/04 000 000 7,23451 000 000 7,23451 000 7,23451 
07/13/2004 

7/13/04 000 000 72,71875 000 000 72,71875 000 72,71875 
07/13/2004 

7/131134 000 000 -87,03125 000 000 -87,03125 000 -87,03125 
07/13/2004 

7/14/G4 000 000 -19,10000 000 000 -19.10000 000 -19.10000 
07/14/2004 

Northern Trust *Generated by Noribern Trust fn)rn pencidic data on 28 Feb 05 C0661 

Reaftc .- GIL Detail 
01 Jon 04 - 31 Dw 04 



Page 330 af 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

.Settle Date Shares/Par Price Prooeeds Cost cost Gain/Loss Gain/Loss Gain/Loss, 

Futures 

Futures 
Mark4o-Markets 

7/14/04 000 000 62500 000 000 62500 000 62# 

07/14/2004 

7/14/04 000 000 -43,51284 000 000 -43,51284 000 -43,51284 

07/14/2004 

7/14/04 000 000 -5,59375 000 000 -5,59375 000 -5,59375 

07/14/2004 

7/15/04 000 000 -11,93750 000 000 -11,93750 000 -11,93750 
07/15/2004 

7/15/04 000 000 70300 000 000 70300 000 70300 
07/15/2004 

7/15/04 000 000 -11,06250 000 000 -11,06250 000 -11,06250 
07/1512004 

7/15/04 000 000 -26,00277 000 000 -26,00277 000 -26.00277 
07/15/2004 

7/16104 000 000 2,70000 000 000 2,70000 000 2,70000 
07/16/2004 

7/16104 000 000 6828750 000 000 68,28750 000 68,28750 
07/16/2004 

7/16/04 000 000 342,89066 000 000 342,89065 000 342,8 
07116/2004 

7/16/04 000 000 -26,93737 000 000 -26,93737 000 -26.93737 
07/16/2004 

7/16/04 000 000 -256,40625 000 000 -256,40625 000 -256,40625 
07116/2004 

7/19/04 000 000 45000 000 000 45000 000 45000 
07/19/2004 

7/19/04 000 000 -7,23750 000 000 -7,23750 000 -7,23750 
0711912004 

7/19/04 000 000 -M,500 00 000 000 -33,50000 000 -33,50000 
07/19/2004 

7/19/04 000 000 765.41 000 000 76541 000 76541 
07119/2004 

7/20/04 000 000 -3,60000 000 000 -3,60000 000 -3,60000 
07/20/2004 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Realkt.- GIL Detail 
01 Jan 04 - 31 Dee 04 

Accm riber CVIM 

CWFDN - WAM CORE PLUS 

CWFOB 



Accout aber CWPOG 

CWFDN - WAfA CORE PLUS 

CWFOS 

Page 331 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

7/20/04 000 000 -72,37500 000 000 -72,37500 000 -72,375.OD 
07120/2004 

7/20/04 000 000 35,68748 000 000 35,68748 000 35,608? 
07/20/2004 

7/20/04 000 000 -281 .84375 000 000 -281,84375 000 -281,84375 
0712012004 

7120104 000 000 174,00000 000 000 174,00000 000 174,00000 
07/20/2004 1 

7/21/04 000 000 -1,80000 000 000 -1,8W.00 000 -1,8w 00 
07/21/2004 

7/21/04 000 000 -30,87500 000 000 -30,87500 000 -30,87500 
07/21/2004 

7/21/04 000 000 64,68750 000 000 64,68750 000 64,68750 
07/2112004 

7/21/04 000 000 11,422.10 000 000 11,42210 000 11,42210 
07/21/2004 

7/21/04 000 000 -91,09110 000 000 -91,09110 000 -91,09110 
0712112004 

7/22/04 000 000 90000 000 000 90000 000 
07/2212004 

7/22104 000 000 13,17500 000 000 13,17500 000 13,17500 
07/22/2004 

7/22/04 000 000 -43,81250 0.00 000 -43,81250 000 -43,81250 
07/2212G04 

7/22104 000 000 41,40360 000 000 41,40360 000 41,40360 
07/22/2004 

7/22t04 000 000 -6,49997 000 000 -6,49997 ODO -6,49997 
07/22/2004 

7/23/04 000 0 DO 5,10000 000 000 5.10000 000 5,10000 
07/2312004 

7/23/04 000 000 17500 000 000 17500 000 17500 
0712312004 

7123/04 000 000 56,768 .22 000 000 56,768 22 000 56,76822 
07/23/2004 

Northern Trust *Generated by Northem Trust ftom pencidic data on 28 Feb 05 C0661 

Realki- GIL Detad 
01 Jon 04 - 31 Doc 04 



ACCOta nborCWFO 

CWFON - WAM CORE PLUS 

CWFOB 

Page 332 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds cost Cost Gain/Loss Gain/Loss GaintLoss 

Futures 

Futures 

Mark-to-Markets 

7/23/04 000 000 -12,90654 000 000 -12,901354 000 -12,90654 

07/23/2004 

7/23/04 000 000 -72.37500 000 000 -72,37500 000 -72,370 

07/23/2004 

7126/04 000 000 -52500 000 000 -52500 000 -52500 

07/2612004 

7126/04 000 000 -22,600 00 000 000 -22,60000 000 -22,60000 

07/26/2004 

7/26104 000 000 -89.20572 000 000 -89,20572 000 -89.20572 
07/2612004 1 

7/26104 000 000 78,75000 000 000 78,75000 000 78,75000 
07/2612004 

7/26104 000 000 14,50000 000 000 14,50000 000 14,50000 
07/26/2004 1 

7/27/04 000 000 -87500 000 000 -87500 000 .87500 
07/27/2004 

7/27104 000 000 -53,97500 000 000 -53,97500 000 -53,97500 
07127/2004 

7/27/04 000 000 -259,50000 000 000 -259,50D 00 000 -259,5* 
07/27rb)04 

7/27/04 000 000 47,6M 54 000 000 47,65654 000 47.656.54 
07/27/2004 

7/27/04 000 000 263,37500 000 000 263,37500 000 253,37500 
07/27/2004 

7/28/04 000 000 32,11250 000 000 32,11250 000 32,11250 
07/2812004 

7/28/04 000 000 17500 000 000 17500 000 17500 
07/2812004 

7/28/04 000 000 73 .03383 0.00 000 73,03383 000 73,03393 
07/28/2004 

7/28104 000 000 -16,12500 000 000 -16,12500 000 -16,12500 
07/28/2004 

7/28104 000 000 -9,00027 000 000 -9 .0W 27 000 -9,OW.27 
07/28/2004 

*Generated by Northern Thist from penodic data on 28 Feb 05 C0661 Northern Trust 

Realizi- GIL Detail 
01 Jan 04 - 31 Doc 04 



Acwur nber CWVF06 

CWFDN - WAM CORE PLUS 

CWFOG 

Page 333 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gairk/Loss 

Futures 
Futures 

Mark-to-Markets 

7/29/04 000 000 35000 000 000 35000 000 

Im 
07/29/2004 16 7/29/04 000 000 36,05000 000 000 36,06000 000 36,05000 
07129/2004 

7/29/04 000 000 -7,65599 000 000 -7,65599 000 -7,65599 
07/29/2004 

7129104 000 000 56,43492 000 000 56,43492 000 56,43492 
07/2912004 

7/29/04 000 000 -26~937 50 000 000 -26,93750 000 -26,93750 
07/29/2004 

7130104 000 000 1,05000 000 000 I,Ow 00 000 1.05000 
07M/2004 

7/30/04 000 000 56,65000 000 000 56,65000 000 56 .65000 
07/30/2004 

7/30104 000 000 225,75000 0.00 000 225,75000 000 225,75000 
0713012004 

7/30/04 000 000 -221,84375 000 000 -221,84375 000 -221,84375 
07/30/2004 

7130104 ODD 000 -33,76565 000 000 -33,76565 000 -33,765 
07130/2004 0 

812/04 000 000 20,60000 000 000 20,60000 000 20,60000 
08102/2004 

8/2104 000 000 70000 000 000 70000 000 70000 
O8/O2/2OD4 

8/2104 000 000 -28,125 DO 000 000 -28,12500 000 -28,12500 
08/02/2004 

8/2104 0.00 000 56,44008 000 000 56,44008 000 56,44008 
08/02/2004 

8/2104 000 000 -5,71876 000 000 -5,71876 000 -5,71876 
08/0212004 

813/04 000 000 7.53750 000 000 7,53750 000 7,53750 
08/0312004 

8/3/04 000 000 -71,500 00 000 000 -71,500 00 000 -71,50000 
0810312004 

Northern Trust *Generated by Norftm Trust from penodic data on 28 Feb 05 C0661 

ReafizL- GIL Detail 
01 Jan 04 - 31 Doc 04 



Accout nbor CWF06 

CVWFDN - WAM CORE PLUS 

CWF" 

Page 334 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss, 

Futures 

Futures 

Mark-to-Markets 

8/3104 000 000 63,48435 000 000 63,48435 000 63,4 

08/03/2004 

813/04 000 000 A-57828 000 000 -5,57828 000 -5,57828 
Oa/03/2004 I 

8/4/04 000 000 -4,22500 000 000 -4.22500 000 -4,22500 
08/04/2004 

8/4/04 000 000 14,31250 000 000 14,31250 000 14,31250 
08/04/2004 

8/4/04 000 000 4,18741 000 000 4.18741 000 4,18741 
08/04/2004 

8/4/04 000 000 2,89048 000 000 2,89048 000 2,89048 
08/04/2004 1 

8/5M4 000 000 14,02500 000 000 14,02500 000 14,02500 
08105=04 

8/5/04 000 000 35000 000 000 35000 000 35000 
08/05/2004 

8/5/04 000 000 58,87500 000 000 58,875 00 000 58,87500 
08/05/2004 

815/04 000 000 -51.46875 000 000 -51,46875 000 -51,4r.* 
08/05/2004 

a(5/04 000 000 -11,23438 000 000 -11,23438 000 -11,23438 
08105/2004 

8/6/04 000 000 153.78750 000 000 153,78750 000 153,78750 
08/06/2004 

816/04 000 000 2,97500 000 000 2,97500 000 2,97600 
08/06/2004 

8/6/04 000 000 519,70306 000 000 519,70306 000 519,70306 
08/06/2004 

8/6104 000 000 -75,35910 000 000 -75,35910 000 -75,35910 
08/06/2004 

816/04 000 000 -337,40626 000 000 -337,40625 000 -337,40625 
08/0612004 

8/9104 000 000 -m 00 000 000 -35000 000 -35000 
08/0912004 

Northern Trust *Genemted by NoMem Trust from periodic data on 28 Feb 05 C0661 

Reafiu GIL Detail 
01 Jan 04 .31 Dad 04 



Page 335 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost GairdLoss Gain/Loss al 

Futures 
Futures 

Mark-to-Markets 

a/9/04 000 000 -21,12500 000 000 -21,12500 000 -21 .1 
0810912004 

819IG4 000 000 -71,56250 000 000 -71,56250 000 -71,56250 

08/09/2GD4 

8/9104 000 000 28,65625 000 000 28,65625 000 28,&% 25 

08/09/2004 

&9/04 000 000 14,49971 000 000 14,49971 000 14 .49971 

08109/2004 

8110104 000 000 -44,3U 50 000 000 -44,36250 000 -44,36260 
08/10/2004 

8110/04 000 000 -1,22500 000 000 -1,22500 000 -1,22500 
08110/2004 

8/10/04 000 000 59,43750 000 000 59,43750 000 59,43750 
08/10/2004 

8/10/04 000 000 24,29721 000 000 24,29721 000 24,29721 
Oa(IO/2004 

8110104 000 000 -153,68752 000 000 -153,68752 000 A 53,687 52 
0811012004 

8/11/04 000 000 14,78750 000 000 14,78750 000 14,780 
08/11/2004 

&1 1104 coo 000 -37,37500 000 000 -37,37500 000 -37,37500 
08/1112004 1 

&1 1/04 000 000 42,00000 000 000 42,00000 000 42,00000 
0811112004 

8/11/04 000 000 -9,66248 000 000 -9,56248 000 -9,56248 
08111/2004 

8/12104 000 000 -35000 000 000 -mo 00 000 -35000 
08112/2004 

8/12104 000 000 12,67500 000 000 12,67500 000 12,67500 
08112t2OG4 

8/12/04 000 000 77,9W 20 000 Goo 77,93520 000 77,93520 
0811212004 

8/12JO4 000 000 -14,93750 000 000 -14,93750 000 -14,93750 
08/12/2004 

Northern Trust *Generated by Northern Trust from penodic date on 28 Feb 05 C0661 

ReaHu . ~ GIL Detail 
01 Jan 04 - 31 Doc 04 

Accom riber CWFN 

CWFVN - WAAN CORE PLUS 

CWFOG 



Accout nbor CWFCO 

CWFON - WAU CORE PLW 

CWFOO 

Page 336 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

aII2104 000 000 -40,62500 000 000 -40,62500 000 -40,6210 

08/12/2004 

8/13/04 000 000 31,83750 000 000 31,83750 000 31,83750 

08/13/2004 

8/13104 000 000 17500 000 000 17500 000 17500 

08/13/2004 1 

8/13/04 000 000 -25,06249 000 000 -25,06249 000 -25,06249 

08/13/2004 

8/13/04 000 000 -123,56250 000 000 -123,56250 000 -123,56250 
08/13/2004 

W13/04 000 000 123,78358 000 000 123,78358 000 123,78358 
08113/2004 

8/16/04 000 000 -35000 000 000 -35000 000 -35000 
08116/2004 

8/16/04 000 000 -13,58750 000 000 -13,58750 000 -13,58750 
08f16/2004 

8/16/04 000 000 21,00000 000 000 21,00000 000 21,00000 
08/16/2004 

8/16104 000 000 130.031 .25 000 000 130,03125 000 130,031 
08116/2004 

8/16/04 000 000 -58,25000 000 000 -58,250 00 000 -58,25000 
08/16/2004 

8/17104 000 000 30,01250 000 000 30,01250 000 30,01250 
08/17/2004 

8/17/04 000 000 52500 000 000 52500 000 52500 
08/17/2004 

8/17/04 000 000 116,5W 00 000 000 116,50000 000 116,50000 
08/17/2004 

8/17/04 000 000 -34,12500 000 000 -34,12500 000 -34,12500 
08/17/2004 1 

8/17/04 000 000 -123,56250 000 000 .123,56250 000 -123 .56250 
08/17/2004 

8/18/04 000 000 -2,43750 000 000 -2,43750 000 -2.43750 
08/18/2004 

Northern Trust *GeneWed by Northem Thist from penodic data on 28 Feb 05 C0661 

Reiditt . - GIL Detafl 
01 Jan 04 - 31 Dec 04 



Page 337 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

flillark-to-Markets 
8118/04 000 000 8750 000 000 8750 000 
M1 a/2004 0 
WINN 000 000 15,96875 000 000 15,9W 75 000 15,96876 
08/18/2004 
8/18/04 000 000 53,31250 000 000 53,31250 000 53,31250 
00812004 
8118104 000 000 -40,76569 Ow 000 -40,76568 000 -40,76568 
08118/2004 
8119/04 000 000 11,98750 Ow 000 1 1,987 50 000 11,98750 
0811912004 
8119/04 000 0 w 63,98210 0 w 000 63,98210 0 w 63,98210 
08119/2004 
Bli9JO4 0 w 0 w -10,W8 51 000 000 -10,82851 000 -10,82851 
08/19/2W4 
8/19/04 000 000 -26,81250 Ow 000 -26,81250 000 -26,812 .50 
08/19/2004 
8/20104 Ow 0 DO -262 .50 0 w 000 -26250 000 -26250 
08/20/2004 1 
WO/04 000 000 -10,27500 000 000 -10,27500 000 -10.2750 
01112012004 

8120104 000 000 13,23476 Ow 000 13,23476 Ow 13.23476 
08/20/2004 

8/20/04 000 000 -71,09375 000 000 -71,09375 000 -71,09375 
08/2012004 

8120104 000 000 20,06250 000 000 20,06250 000 20,06250 
08/20/2004 
8123104 000 000 .17,12500 000 000 -17,12500 000 -17,M 00 
0812312004 

8/23/04 000 Ow -43750 000 000 -43750 Ow -43750 
08123/2004 

8/23104 000 0 w 127,06250 0 w 000 127,06250 000 127,06250 
08123/2004 

8/23/04 000 000 -85,3112.50 000 000 -85,31250 0 DO -85.31250 
0812312004 

Northern Trust *C-enerated by Nodhem Thist ftom periodic data on 28 Feb 05 C0661 

Realkc -, GIL Detail 
01 Jan 04 - 31 Doc 04 

ACCOUi, nbw CWfO6 

CWFDH - WAM CORE PLUS 

CWFw 



Accom fdwCWFOO 

CWFDN - VMU CORE PLUS 

CWFOG 

Pago 338 of 445 * Realized Gain/Loss Detail 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reafizt- - GIL Detad 
01 Jan 04 - 31 Dec 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price pmeseds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 
8/23/04 000 000 25,26624 000 000 25,26524 000 25,20 
08/23/2004 
8124104 000 000 3,08750 0.00 000 3,08750 000 3,08T 50 
0812412004 
8/24/04 000 000 -43750 000 000 -43750 000 -43750 
08124/2004 1 
8124104 000 000 7,11165 000 000 7,ill 65 000 7,11165 
08/24/2004 
8124104 000 000 50000 000 000 SDO 00 000 50000 
08/2412004 
8124JO4 000 0 OD -1,60936 000 000 -1,60936 000 -109 36 
0812412004 1 
8/25/04 000 000 1,85000 000 000 1,85000 000 I'mo 00 
08/2512004 
&25104 000 000 8760 000 000 8750 000 8750 
0812512004 
8125/04 000 000 -65,62500 ODO 000 -65,625 DO 000 -65,62500 
08/2512004 
8125104 000 000 -8,09338 000 000 -8,09338 000 

409* 08/25/2004 
8/25/04 000 000 7,10710 000 000 7,10710 000 7,10710 
08125f2004 
8126/04 000 000 9,25000 000 000 9,25000 000 9,25000 
08/26/2004 
8126/04 000 0 DO 26250 000 000 26250 000 26250 
08126/2004 
8126104 000 000 -91,87500 000 000 -91,87500 000 -91 .87500 
08126/2004 
8/26/04 000 000 63,98665 0.00 000 63,98666 000 63,986 635 
OB/2612004 
8126104 000 000 A9,656 62 000 000 -19,65662 000 -19,65662 
08J26/2004 
8/27104 000 DOO 1,85000 000 000 1,85000 000 1,85000 
08/27/2004 



Page 339 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

8/27104 000 000 26250 000 000 26250 000 26250 
Oa/27/2004 

0 8/27/04 000 000 21,51576 0.00 000 21,51576 000 21 .51 
08/27/2004 

8/27104 000 000 132.68750 000 000 132,68750 000 132.68750 

08/27/2004 

a/30104 000 000 14 .43750 000 000 14,43750 000 14.43750 
08/30/2004 

8/30104 000 000 26250 000 000 26250 000 26250 
08/30/2004 

a/30/04 000 000 78,98433 000 000 78,98433 000 78,98433 
08130/2004 

8/30/04 000 000 -127,56250 000 000 -127,56250 000 -127 .56250 
08/30/2004 1 

8/30104 000 000 -50000 000 000 -50000 000 -50000 
08/30/2004 

8/30/04 000 000 -15,01539 000 000 -15,01539 000 -15.01539 
08/30/2004 

8130/04 000 000 -73439 000 000 -73439 000 -7* 
08130/2004 

8131/04 000 000 27,51250 000 000 27,51250 000 27,51250 
08/31/2004 

8131104 000 000 26250 000 000 26250 000 26250 
08/31/2004 

8/31/04 000 000 -116,31250 000 000 -116,31250 000 -116,31250 
08/31/2004 

8131/04 000 000 -2,80470 000 000 -2,80470 000 -2,80470 
08/31/2004 

8/31/04 000 000 -23,76567 000 000 -23,76567 000 -23,76567 
08/31/2004 

8/31/04 000 000 130,76528 000 000 130,76528 000 130,76528 
08/31/2004 

8/31/04 000 000 10,54682 000 000 10,54682 000 10,54682 
08131/2OD4 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 

Reafia -- GIL Detail 
01 Jan 04 - 31 Doc 04 

Accout aber CWM 

CWWFDN - WFAM CORE PLUS 

CWFO6 



Accoui riber CWFOO 

CWFDN - WVAU CORE PLUS 

CWFOO 

Page 340 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Low 

Futures 

Futures 

Mark-to-Markets 

8131/04 000 000 -53125 0.00 000 -53125 000 -53125 
08/31/2004 

9/1/04 000 000 52500 000 000 52500 000 5241 
09101/2004 

9/1/04 000 000 9,03760 000 000 9,03750 000 9,037.50 
09101/2004 

9/1/04 000 000 29,45124 000 000 29,45124 000 29,45124 
09/01/2004 

911/04 000 000 1,03125 000 000 1,03126 000 1 .03125 
09/01/2004 

9/1104 000 000 -5,96867 000 000 -5 .96867 000 -5,96867 
09/01/2004 

9/1/04 000 000 -1,25006 000 000 -1,25006 000 -1,250 .06 
09/01/2004 

9/1/04 000 000 -10,40625 000 000 -10,40625 000 -10.40625 
09/0112004 

9/1/04 000 000 2,81232 000 000 2,81232 000 2,81232 
09101/2004 

9/2/04 000 000 -19,17500 000 000 .19,17500 000 -19,170 
09/02/2004 

9/2104 000 000 -61250 000 000 -61250 000 -612.50 
09/02/2004 i 

912104 000 000 -10,12500 000 coo -10,12500 000 -10,12500 
09/02/2004 

9/2104 000 000 -8 .25000 000 000 -8,25000 000 -8,25000 
09/02/2004 

9/2104 000 000 4,54689 000 000 4,64689 000 4,546 89 
09/02/2004 

9004 000 000 -100,13874 0.00 000 .100,13874 000 -100,13874 
09/02/2004 

9/2/04 000 000 21,74215 000 000 21,74215 000 21,74215 
09/0212004 

9/2/04 000 000 83,2M 00 000 000 83 .25000 000 83,25000 
09/02/2004 

Northern Trust *Genemted by Northern Trust fn)rn periodic data on 28 Feb 05 C0661 

Reafiu- GIL Detail 
01 Jan 04 - 31 Dim 04 



Trade/ Trade Unit Market Translation Total 
SetUe Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss; Gain/Loss, 

Futures 

Futures 

Mark-to-Markets; 

9/3/04 000 000 -61,95000 000 000 -61,95000 000 -61,90 
0910312004 

913104 000 000 -1,48750 000 000 -1,48750 000 -1,487.50 
09103/2004 

9/3104 000 000 -206,17376 000 000 -2D6J73 76 000 -206,'173 76 
09/03/2004 

913/04 000 000 6,32817 000 000 6,32817 000 6,32817 
091OW2004 

913/04 000 000 -19.68732 000 000 -19,68732 000 -19,68732 
09/03/2004 

913104 000 000 30,WS 25 000 000 30,9W 25 000 30,90625 
0910312004 1 

913104 000 0 DO -11,34375 000 000 -11,34375 000 -11,34375 
09103/2004 

913104 000 000 1 11 7,937 50 000 000 117,93750 000 117,93750 
09/0312004 

9/6/04 000 000 2,32500 000 000 2,32500 000 2,32500 
09106/2004 

916104 000 000 -6,17942 000 000 -6,17942 000 -6.'17* 
09106/2004 1 

9/6/04 000 000 9,18750 000 000 9,18750 000 9,18750 
09/06/2004 

9/6/04 000 000 -1,95318 000 000 -1,95318 000 -1,95318 
0910612004 

9/6/04 000 000 75000 000 000 75000 000 75000 
09/06/2004 

9f7/04 000 000 10,23750 000 000 10,23750 000 10,23750 
09/0712004 

9/7104 000 000 8750 000 000 8750 000 8750 
09107/2004 1 

WIN 000 000 -2,53125 000 000 -2,53126 000 -2,53125 
09/07120" 1 

W7104 000 000 -72,843.75 000 000 -72,84375 000 -72,84375 
09107/2004 

Northern Trust *Generated by Northem Tnist from penodic data on 28 Feb 05 C0661 

Reafizc GIL Detail Acmut MW Cwm 

CWRM - WAU CORE PUIS 
01 -Un 04 - 31 Doc 04 CWFOO 

* Realized Gain/Loss Detail Palp Ul of M5 



Page 342 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost cost Gain/Loss Gain/Loss Gainloss 

Futures 

Futures 

Mark-to-Markets 

9/7/04 000 000 -7 .62514 000 000 -7,62514 000 -7,6 

09/07/2004 

Is 

917/04 OGO 000 12,93750 000 000 12,93750 000 12,93750 

09/07/2004 

917/04 000 000 6,21875 000 000 6,21875 000 6,21875 

09107/2004 

917/04 000 000 52,34375 000 000 52,34375 000 52 .34375 

09/07/2004 

9/8104 000 000 42 .75000 000 000 42,75000 000 42,75000 

09/08/2004 

9/8/04 000 000 52500 000 000 52500 000 52500 

09108/2004 

9/8/04 000 000 3.96875 000 000 3,96875 000 3,96875 
09/08/2004 

918/04 000 000 162,26730 000 000 162,26730 000 162,26730 
09108/2004 

9/8/04 000 000 -22.39050 000 000 -22,39050 000 -22,39050 
09/0812004 

9/&'04 000 000 37 .25001 000 000 37,25001 000 37.2* 
09/08/2004 

9/8/04 000 000 -107 .53125 000 000 -107,53125 000 -107,53125 
09108/2004 

9/8104 000 000 -6,04692 000 000 -6,04692 000 -6,04692 
09/08/2004 

9/9/04 000 000 -1,51250 000 000 -1,51250 000 -1,51250 
09/09/2004 

9/9/04 000 000 35000 000 000 35000 000 35000 
09/09/2004 

9/9/04 000 000 -36,89077 000 000 -36,89077 000 -36,89077 
09/09/2004 

9/9/04 000 000 -3,24980 000 000 3,24980 000 -3,24980 
09/09/2004 

9/9/04 000 000 6,79671 000 000 6,79671 000 6,79671 
09/09/2004 

Northern Trust *Generated by Notthem Thist from pedodic data on 28 Feb 05 C0661 

Reafiz,,.. GIL DeW 
01 Ja" 04 - 31 Doc 04 

ACCOU. mber CWFC6 

CWFDW - WAM CORE PLUS 

Cvvm 



Page 343 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

.Settle Date SharestPar Price Proceeds cost Cost Gairk/Loss GairdLoss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

9/9/04 000 000 .13,00770 000 000 -13,00770 000 -13, 

0* 
09/09/2004 

9/9104 000 000 -14058 000 000 -14058 0 GO -14058 
09/09/2004 

919/04 000 000 46,34375 000 000 46,34375 000 46,34375 
09/09/2004 

9/10/04 000 000 43750 000 000 43750 000 43750 
09/10/2004 

9/10/04 000 000 43,18750 000 000 43,187 .50 000 43,18750 
09/10/2004 

9/10/04 000 000 -19,96875 000 000 -19,96875 000 -19,96875 
09/10/2004 

9/10/04 000 000 -8,95302 000 ON -8,95302 000 .8,95302 
09/10/2004 

9/10/04 000 000 42,65472 000 000 42,65472 000 42,65472 
09/10/2004 

9/10/04 000 000 -4,45288 000 000 -4,45288 000 -4,45288 
09/10/2004 

9/10/04 000 000 -6,35100 000 000 -6,35100 000 -6,3510 
09/10/2004 

9/13/04 000 000 -32,67500 000 000 -32,67500 000 -32,67500 
09/13/2004 

9113104 000 000 30,53750 000 000 30,53750 000 30,537 .50 
09113/2004 

9113/04 000 000 -18,56250 000 000 -18,56250 000 -18,56250 
09/13/2004 

9113/04 000 000 12,26484 000 000 12,26484 000 12 .26484 
09/13/2004 

9/13/04 000 000 -10,78156 000 000 -10,78156 000 .10,78156 
09/13/2004 

9/13/04 000 000 18,04803 000 000 18,04803 000 18,04803 
09/13/2004 

9/13/04 000 000 -15,62500 000 000 -15,62500 000 -15,62500 
09/13/2004 

Northern Trust *GeneraW by NWhem Trust from periodic data on 28 Feb 05 C0661 

Reafiz, -. GIL Detail 
01 Jan 04 - 31 Doc 04 

Accou, AdWCVVFCG 

CWFDN - WAM CORE PLUS 

CWFOS 



ADCOut OberCWF06 

CWFDN - WAM CORE PLUS 

CWFOB 

Page 3" of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Pnce Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

9/14/04 000 000 8,68750 000 000 8,68750 000 8,60J& 

09/14/2004 

9/14104 000 000 -32,577 90 000 000 ~32,577 90 000 -32,577 90 

09/14/2004 

9/14/04 000 000 22.45408 000 000 22,45408 000 22,45408 

09/14/2004 

9114/04 000 000 28,23417 000 000 28 .23417 000 28,23417 

0911412004 

9/14/04 000 000 12,96875 000 000 12,96875 000 12,96875 

09/14/2004 

9/14104 000 000 -9,10937 000 000 -9,10937 000 -9,10937 
09/14/2004 

9/15/04 000 000 26250 000 000 26250 000 26250 
09115/2004 

9/15/04 000 000 -10.03750 0.00 000 -10,03750 000 .10,03750 
09115/2004 

9/15/04 000 000 2,65625 000 000 2,65625 000 2,65625 
09/15/2(*4 

9/15/04 000 0 DO -32.99152 000 000 -32,99152 000 -32,991* 
09/15/2004 

9/15/04 000 000 17,26591 000 000 17,26591 000 17,26591 
09/15/2004 

9115/04 000 000 37,95315 000 000 37,95315 000 37,95315 
09/15/2004 

9/1,9/04 000 000 -40,532.20 000 000 -40,53220 000 -40,53220 
09/15/2004 

9/16104 000 000 -6,37500 000 000 -6,37500 000 -6,37500 
0911612004 

9116104 000 000 39,81250 000 000 39,81250 000 39,81250 
09116/2004 

9/16/04 000 000 -123,93750 000 000 -123 .93750 000 -123,93750 
09/16/2004 

9/16/04 000 000 -35,09374 000 000 -35,0%74 000 -35,093.74 
09/16/2W4 

Northern Trust *Genmted by Northem Trust from periodic data on 28 Feb 05 C0661 

Realb- GIL Detail 
01 Jan 04 - 31 Doc 04 



Accout TdWCWFOB 

CiNFDN - WAM CORE PLUS 

CWFOG 

Page 345 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

9/16/04 000 000 142,56252 000 000 142,56252 000 142,56j& 
09116/2004 

9116/04 000 000 35,29728 000 000 35,29728 000 35,29728 
09/16/2004 

9/17104 000 000 8,10000 000 000 8.10000 000 8,10000 
09/17/2004 

9117104 000 000 -36.9W 00 000 000 -36,90000 000 -36,90000 
09/17/2004 

9/17104 000 000 -16,48476 000 000 -16,48476 000 -16,48476 
09/17/2004 

9117104 000 000 29,25000 000 000 29,25000 000 29,25000 
09/17/2004 

9117/04 000 000 50,93750 000 000 50,93750 000 50,93750 
09/17/2004 

9117/04 000 000 -95,98576 000 000 -95,98576 000 -95,98576 
09/17/2004 

9/20/04 000 000 31,01250 000 000 31,01250 000 31,01250 
09/20/2004 

9/20/04 000 000 -5,73750 000 000 -5,73750 000 4,737 
09/20/2004 

9120104 000 000 -45,73436 000 000 -45,73436 000 -45.73436 
09/20/2004 i 

9/20104 000 000 -62,65625 000 000 -62,65625 000 -62,65625 
09/20/2004 

9/20/04 000 000 128,06416 000 000 128,06416 000 128,06416 
09/20/2004 

9/20/04 000 000 15,71888 000 000 15,71888 000 15,71888 
09120/2004 

9121104 000 000 -9,05000 000 000 -9,05000 000 -9,05000 
09/21/2004 

9/21/04 000 000 5,10000 000 000 5,10000 000 5,10000 
09/21/2004 

9/21/04 000 000 -32,062 50 000 000 -32,06250 000 -32,06250 
09/21/2004 

Northern Trust *Generated by NWhem Trust from periodic data on 28 Feb 05 C0661 

Reafizi. .. GE Detail 
01 Jan 04 - 31 Doe 04 



Aecou, MbWCWFOG 

CWFON - VOM CORE PLUS 

CWFOG 

Page 346 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 
Mark-to-Markets 

9121104 000 000 -3,78164 000 000 -3,78164 000 -3,78164 

09/2112004 

9/21/04 000 000 -12,46275 000 000 -12,46275 000 -12,4025 

09/21/2004 

9/21/04 000 000 -5,28138 000 000 -5,28138 000 -5,28138 

09/21/2004 

9/22104 000 000 1.26250 000 000 1,26250 000 1,26250 
09/22/2004 

9/22104 000 000 1,38750 000 000 1,38750 0 GO 1,38750 
09/22/2004 

9/22/04 000 000 -61,06250 000 000 -61,06250 000 -61,06250 
09/2212004 

912004 000 000 40,M 98 0.00 000 40,57998 000 40,57998 
09/22/2004 

9/22/04 000 000 -23,46830 000 000 -23,46830 000 -23,46830 
09r2=004 

9/23/04 OGO 000 -24,75000 000 000 -24,75000 000 -24,75000 
09/23/2004 

9/23/04 000 000 9160000 000 000 9,60000 000 9,w* 
09/23/2004 

9123104 000 000 11,49984 000 000 11,49984 000 11,49984 
09/23/2004 

9/23/04 000 000 30,06250 000 000 30,06250 000 30,06250 
09123/2004 

9/23104 000 000 -104,34375 000 000 -104,34375 000 -104,34375 
09/23/2004 

9/24/04 000 000 -13,75000 000 000 -13,75000 000 -13.75000 
09/2412004 

9/24/04 000 000 7,31250 000 000 7,31250 000 7,31250 
09/24/2004 

9/24/04 000 000 -28,98623 000 000 -28,98623 000 -28,98623 
09/2412004 

9/24/04 000 000 -2,31250 000 000 -2,31250 000 -2,31250 
09/24/2004 

Northern Trust *Genemftd by Northern Trust fmm penodic data on 28 Feb 05 C0661 

Realit, , GIL Detail 
01 Jan 04 - 31 Doc 04 



Acmur abor CVVFO6 

CWFDN - MU CORE PLUS 

CWFOB 

Page 34T of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss- Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

9/24/04 000 000 1,00000 000 000 1,00000 000 1,00*0 
0912412004 

9/27104 000 000 -2,10000 000 000 -2,10000 000 -2,10000 
09/27/2004 

9/27/04 000 000 10,41250 000 000 10,41250 000 10,41250 
0912V2004 

9/27/04 000 000 -8 .40609 000 000 -8,40609 000 -8,40609 
09127/2004 

9127M 000 000 -30,75000 000 000 -30,75000 000 -30.75000 
09/27/2004 

9127/04 000 000 79,93947 000 000 79,93947 000 79,93947 
09/27/2004 

9/28/04 000 000 -2,05000 000 000 .2,05000 000 -2,050 .00 
09/28/2004 

9/2a/04 000 000 7,43750 000 000 7,43750 000 7,43750 
09/2812004 1 

9/28/04 000 000 1,85934 000 000 1,&579 34 000 1,85934 
09/28/2004 

9128104 000 000 12,31250 000 000 12,31250 000 12,.312* 
09/28/2004 

9/28/04 000 000 25,62500 000 000 25,62500 000 25,62500 
OWW2004 

9129104 000 000 5,16250 000 000 5,16250 000 5,16250 
09129/2004 

9/29/G4 000 000 -22,31250 000 000 -22,31260 000 -2Z312 50 
09129/2004 

9/29/04 000 000 75,25000 000 000 75.25000 000 75,25000 
09129/2004 

9129104 000 000 15,35938 000 000 15,359 38 000 15,35938 
0912912004 

9/29104 000 000 A 53,908 22 000 000 -153,908.22 000 .153,90822 
09129/2004 

9/30104 000 0.00 562.50 000 000 56250 000 56250 
09/30/2004 

Northern Trust *Generated by Northem Thist from periodic data on 28 Feb 05 C0661 

Realiu- GIL Detaii 
01 Jan 04 - 31 Doc 04 



Atcota nber CWF" 

CWFON - WAM CORE PLUS 

CWFOG 

Page 348 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

9/30104 000 000 4,46250 000 000 4,46250 000 4,4616 
09/30/2004 

9/30/04 000 000 36,03125 000 000 36,03125 000 36,03125 
09/30/2004 

9/30/04 000 000 6,15624 000 000 6,15624 000 6,15624 
09/30/2004 

10/1/04 000 000 -7,43750 000 000 -7,43750 000 -7.43750 
10/01/2004 

10/1/04 0.00 000 -104,65428 000 000 -104,65428 000 -104,654.28 
10101/2004 

10/1104 000 000 60,93750 000 000 60,93750 000 60,93750 
10/01/2004 1 

10/1/04 000 000 8,43750 000 000 8,43750 000 8,43750 
10/01/2004 1 

1014104 000 000 -10,37500 000 000 -10,37500 000 -10,375.00 
10/04/2004 

10/4/04 000 000 2.10000 000 000 2,10000 000 2,10000 
10/04/2004 

1014/04 000 000 8.56053 000 000 8,56053 000 8,560 
10104/2OD4 

10/4/04 000 000 -20,18750 000 000 -20,18750 000 -20,18750 
10104/2004 

10/4/04 000 000 -1,31256 000 000 -1,31256 000 -1,31256 
10/04/2004 1 

10/5104 000 000 -1,20000 000 000 -1,20000 000 -1,20000 
10/05/2004 

10/5/04 000 000 11,22500 000 000 11,22500 000 11,22500 
10/05/2004 

1015/04 000 000 18,98635 000 000 18,98635 000 18,98635 
10/05/2004 

1 Of5/04 000 000 -2,46875 000 000 -2,46875 000 -2,46875 
10105/2004 

1015/04 000 000 -84375 000 000 -84375 000 -84375 
10/05/2004 

Northern Trust *GeneraW by Nodhem Trust from periodic data on 28 Feb 05 C0661 

Realizi .. -- GIL Detail 
01 Jan 04 - 31 Doc 04 



Trade/ Trade Unit Market Translation Total 
-Settle Date SharestPar Price Prooseds cost cost Gain/Loss Gain/Loss Gaim/Loss 

Futures 

FuWres 

Mark-to-Markets 

10/6/04 000 000 2,77500 000 000 2,77500 000 2,T7 

10/06/2004 ' 

16 

10/6104 000 000 -20,80000 000 000 -20,80000 000 -20,80000 

10/0612004 1 

10/6/04 000 000 -107,58010 OGO 000 -107,58010 000 -107,58010 

10/06/2004 

10/6104 000 000 52,56250 000 000 52,56250 000 52,51V 50 

1010612OC4 

10/6/04 000 000 5,75006 000 000 5,75006 000 5,75006 

10106/2004 

1017104 000 000 -1,18750 000 000 -1,18750 000 -1 .18750 
10/07/2004 

1017/04 000 000 51250 000 000 51250 000 51250 
10/07/2004 

1017/04 000 000 -20,50000 000 000 -20,50000 000 -20,50000 
10107/2OG4 

IOR104 000 000 2,34375 000 OGO 2,34375 000 2,34375 
10/07/2004 

10f7104 000 000 29,625 00 000 000 29,62500 000 29,62* 
10/07/2004 

10/8/04 000 000 69,07500 000 000 59,075.00 000 59,07500 
10/0a/2004 

1018/04 000 000 -75000 000 000 -75000 000 -75000 
10/08/2004 

1018/04 000 000 -11,95315 000 000 -11,95315 000 -11,95315 
10/08/2004 

10/a/04 000 000 86,53191 000 000 86,53191 000 86,53191 
10/0812004 1 

10/8104 000 000 -124,68750 000 000 -124,687.50 000 -124,68750 
10/08/2004 

10/11104 000 000 60000 000 000 60000 000 60000 
10/1 1/2004 

10/11/04 0.00 000 1,3W 00 000 000 1,35000 000 1,35000 
10/11/2004 

*Geneirated by Northem Trust ftom pencidic date on 28 Feb 05 C0661 Northern Trust 

Realizi..,GIL Detail Amour. Mw CWFOG 

CWFDW - VMM CORE PLUS 
01 Jan 04 - 31 Doc 04 CVWFOS 

Realized Gain/Loss Detail Page U9 of "5 



Page 360 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

10/11/04 000 000 -2,32811 000 000 -2,32811 000 -2,32811 

10/1 1/2004 

10/11/04 000 000 -2,93750 0.00 000 -2,93750 000 -2,930 

10/1 1/2004 1 

10112/04 000 000 22500 000 000 22500 000 22500 

10MV2004 

10/12104 000 000 20,90000 000 000 20,90000 000 20,9W 00 

10/1212004 

10/12/04 000 000 23,59369 ODO 000 23,59369 000 23.%369 

10/12/2004 

10/12/04 000 000 -34,31250 000 000 -34,31250 000 -34,31250 

10/12/2004 1 

10/12/04 000 000 -3 .64063 000 000 -3,64063 000 -3,64063 
10/12/2004 1 

10/13/04 000 000 26250 000 000 26250 000 26250 

10/1312004 

10/13/04 000 000 1520000 000 000 15,20000 000 15,20000 
10113/2004 1 

10/13/04 000 000 4,31250 000 000 -4,31250 000 4.30 
10/13/2004 

10/13/04 000 000 25,79628 000 000 25,79628 000 25,79628 
10/1312004 

10/13/04 000 000 -28,46875 000 000 -28,46875 000 -28,46875 
10/13/2004 

10/14/04 000 000 30000 000 000 30000 000 30000 
10/14/2004 1 

10114/04 000 000 21,72500 000 000 21 .72500 000 21,72500 
10/1412GO4 1 

10/14104 000 000 -17,85938 000 000 -17,85938 000 -17,85938 
10114r2ON 

10/14/04 000 000 -69,62500 000 000 -69,62500 000 -69,62500 
1011V2004 

10/14/04 000 000 36.87556 000 000 36.87556 000 36,87556 
10/14/2004 1 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 

Rea/44. GIL Dewil 
01 Jon 04 - 31 Dec 04 

ACCOW nber CWFOO 

CWFDN - WAU CORE PUIS 

CWFOO 



I 
Accow rdwcwm 

CWFDN - WAU CORE PLUS 

CWFOB 

Page 351 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

10/15/04 000 000 -18750 000 000 -18750 000 

-110 
10/15/2004 

10115104 000 000 .20,60000 000 000 -20,60000 000 -20,60000 
10/1512004 

101151G4 0 DO 000 18,56251 000 000 18,662 .51 000 1B,562 51 
10/15/2004 

10/15/04 000 000 -30,50000 000 000 -30,50000 000 -30,50000 
1011512004 

10115/04 000 000 38,12500 000 000 38,12500 000 38,12500 
10/1512004 

10118104 000 G 00 10000 000 000 10000 coo 10000 
1011812004 

101`18/04 000 DOD -1,86250 000 000 -1,86250 000 .1,862 50 
10/18/2004 1 

10/18104 000 000 -11,37500 000 000 -11,37500 000 -11,37500 
IOM812004 

10/18/04 000 000 46874 000 000 46874 000 46874 
10/1 8/2004 

10118104 000 000 i,9D5 68 ODD 000 1,90568 000 1,90 
10/1812004 

10/19/G4 000 0 DO 58750 000 000 58750 000 58750 
10/1 9/2004 

10/19104 000 000 .3,72500 000 000 -3,72500 000 -3,72500 
lOtI912004 

10119/04 000 000 -34,31250 000 000 .34,31250 000 -34,31250 
10/19/2004 

10119/04 000 000 54687 000 000 54687 000 54687 
10/19/2004 

10=104 000 000 1,95000 000 000 1,950 DO 000 1,95000 
10120/2004 

10120/04 000 000 16,76250 000 000 '16,762 50 000 16,76250 
10/20/2004 1 

10/20104 000 000 -71,59375 DOD 000 -71,59375 000 -71,59375 
10120/2004 

Northern Trust *Generated by Nwffiem Trust from pencidic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan 04 - 31 Doc 04 



Realki- G)T Deta Accoui ;nber CVff-W 

CWFDN -VIAU CORE PLUS 
01 Jan 04 - 31 Doc 04 CWW-06 

Realized GaftAoss Detail Page 352 of 445 

Trade/ Trade Unit Market Translation Total 
.Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 
Futures 
Mark4o-Markeft 
10/20104 000 000 -9 .46875 000 000 -9,46875 000 -9 .46 

10/20/2004 

1* 

10120/04 000 000 28,59432 000 000 28,59432 000 28,59432 

10/2012004 

10/21104 000 000 -12.93750 000 000 -12,93750 000 -12,93750 

10121/2004 

10/21104 000 000 -3,32500 000 000 -3,32500 000 -3,32500 
10/21/2004 

10/21/04 000 000 -7,78125 000 000 -7,78125 000 -7,78125 
10/21/2004 

10/21/04 000 000 -37498 000 000 ~374 98 000 37498 
10/21/2004 

10121104 000 000 -9,53182 000 000 -9,53182 000 -9,531 .82 
10/21/2004 i 

10/22/04 000 000 6,58750 000 000 6,58750 000 6,58750 
10122/2004 

10/22/04 000 000 77500 000 000 77500 000 77500 
lOr22J2004 

10/22104 000 000 13,34432 000 000 13,34432 000 13,344 
lOaMOO4 1 0 

10/22104 000 000 .3,64064 000 000 -3,64064 000 .3,640 64 
10/22/2004 

10fM04 000 000 -22,18750 000 000 -22,18750 000 -22,18750 
10/22/2004 

10125/04 000 000 1,05000 000 000 1,05000 000 1,05000 
10/25/2004 

10/25/04 000 000 8,83750 000 000 8,83750 000 8,83750 
10f2512004 I 

10125/04 000 000 11 .43750 000 000 11,43750 000 11,43750 
10/25/2004 

10/25/04 000 000 -23,68750 000 000 -23.68750 000 -23,687-50 
10/2512004 

10/25/04 000 000 -1,84061 000 000 -1,64061 000 -1,640 .61 
10/25/2004 

Northern Trust *Genemted by Northem Trust from periodic data on 28 Feb 05 C0661 

I 



Reafizt- GIL Detaii 
Accwr ab" CWW 

cwr-un - vmm cofm Pun 
01 Jan 04 - 31 oft 04 CWFOS 

Realized GainALoss Detail 
Page 353 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date SharestPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 
10126/04 000 000 -1,05000 000 000 -1,05000 000 -1, 

0* 10/2612004 1 
10/26/04 000 000 -3,38750 000 000 -3,38750 000 -3,38750 
10126/2004 1 
10/26/04 000 000 18,09375 000 000 18,09375 000 18,09375 
1012612004 
10126/04 000 000 -5,71931 000 000 -5,71931 000 -5,71931 
10/26/2004 1 
10126/04 000 000 -8 .09374 000 000 -8,09374 000 -8,09374 
10/2612004 
10/27/04 000 000 -34,52500 000 000 -34,52500 000 -34,52500 
10/27/2004 
10/27/04 000 000 -8,400.00 000 000 -8,40000 000 -8,400.00 
10/27/2004 
10/27104 000 000 -7,73438 000 000 -7,73438 000 -7 .73438 
10/27/2004 1 
10/27/04 000 000 121,87500 000 000 121 .87500 000 121,87500 
10/2712004 
10/27/04 000 000 -54,37501 000 000 -54,37501 000 -54,37 
10/27/2004 1 1* 

10128/04 000 000 6,31250 000 000 6,31250 000 6,31250 
10128/2004 
10/2&04 000 000 10,87500 000 000 10,87500 000 10,87500 
10/28/2004 
10/28/04 000 000 -13,31250 000 000 -13,31250 000 -13,31250 
10128/2004 
10128/04 000 000 4 .59375 000 000 4,59375 000 4,59375 
10/2812004 
10/29/04 000 000 12,86250 000 000 12,86250 000 12,86250 
10129/2004 
10/29/04 000 000 -78,37500 000 000 -78,37500 000 -78,37500 
10/29/2004 1 
10/29/04 000 000 25,37500 000 000 25,37500 000 25,37500 
IW912004 

Northern Trust *GerwBted by Northem Trust from penodic data on 26 Feb 05 C0661 



ACCOU, nber CVWW 

CWFDN - WAfA CORE PLUS 

CWFOG 

Page 354 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost -Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

10129104 000 000 8,62500 000 000 8,62500 000 8,62* 

10/29/2004 

11/1/04 000 000 -5 .T75 00 000 000 -5 .77500 000 -5,T75 00 

11/0112004 

11/1/04 000 000 -26.51250 000 000 -26,51250 000 -26,51250 

11/01/2004 

11/1/04 000 000 -9,15625 000 000 -9,15625 000 -9,15625 

11/0112004 

1111104 000 000 82,75000 000 000 82,75000 000 82,75000 
11/01/2004 

11/1/04 000 000 -29.00000 000 000 -29,00000 000 -29,00000 
11/01/2004 

11004 000 000 52500 000 000 52500 000 52500 
11/02/2004 

11/2104 000 000 4,ODO 00 000 000 4,ODO 00 000 4,00000 
11/0212004 

11/2/04 000 000 10,87500 000 000 10 .87500 000 10,87500 
11/02/2004 

1112/04 000 000 -14,50000 000 000 -14,50000 000 -14,50041 
1110212004 

11/2104 000 000 2,18751 000 000 2,18751 000 2,18751 
11/02/2GD4 i 

1113/04 000 000 10,85000 000 000 10,mo ()0 000 10,85000 
11103/2004 

11/3/04 000 000 2,6,25 00 000 000 2,62500 000 2,62500 
11/03/2004 

11/3/04 000 000 14,06250 000 000 14,06250 000 14,06250 
11/03/2004 1 

11/3104 000 000 -21,75000 000 000 -21.75000 000 -21,75000 
11103/2004 

11/3/04 000 000 9,06304 000 000 9,06304 0.00 9,06304 
11/0312004 

11/4/04 0.00 000 -3,175 .00 000 000 3,17500 000 3,17500 
11104/2004 

*Generated by Northam Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Reafizc_ GIL Detail 
01 Jan 04 - 31 Doe 04 



Accoui nber CWFOS 

CWFOW - VMV CORE PLUS 

CWFOS 

Page 355 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost cost Gairk/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

11/4/04 000 000 -21,40000 000 000 -21,40000 000 -21,4* 

11/04/2004 

1114/04 000 000 -18,09375 000 000 -18,09375 000 -18,09375 

11/04/2004 

11/4/04 000 000 -12,66804 000 000 -12,68804 000 -12,68804 

11/04/2004 

1114/04 000 000 -82813 000 000 -82813 000 -82813 
11/04/2004 1 

11/4/04 000 000 12500 000 000 125.00 000 12500 
11/04/2004 

1115/04 000 000 -34,30000 000 000 -34,30000 000 -34,30000 
11105/2004 

1115/04 000 000 -105,96250 000 000 -105,962-50 000 -105,M50 
11/05/2004 

11/5/04 000 000 -11,93751 000 000 -11,93751 000 -11,93751 
11105/2004 

11/5/04 000 000 156,34375 000 000 156,34375 000 156.34375 
11/05/2004 

1115/04 000 000 -76,90571 000 000 -76,90671 000 .76,9 
11/05/2004 0* 

11/8/04 
11/08/2004 

000 000 -2,9W 00 000 000 -2,90000 000 -2,90000 

11/8/04 
11/08/2004 

000 000 -2,600 .00 000 000 -2,60000 000 -2,60000 

11/8/04 
11/08/2004 

000 000 35,28125 000 000 35,28125 000 3528125 

11004 
11108/2OG4 

000 000 -11,45314 000 000 -11,45314 000 -11,45314 

11/8/04 
11/08/2004 

000 000 -15,87500 000 000 -15,87500 000 -15,87500 

11/9tO4 
11/09/2004 

000 000 17500 000 000 17500 000 17500 

1119/04 
11/09/2004 

000 000 -1,30000 000 000 -1 .300 .00 000 -1 .30000 

Northern Trust *Genemted by NWhem Thist fn)m penodic date on 28 Feb 05 C0661 

Realki. -, GIL Detail 
01 Jan 04 - 31 Doc 04 



Accout ~ CWFO8 

CVWFDN - WAM CORE PLUS 

CWFOG 

Page 356 of 445 
* Realized Gain/Loss Detail 

Reafiz,, .. GIL Detail 
01 Jan 04 - 31 Doc 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost GainfLoss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 
11/9/04 000 000 46875 000 000 46875 000 
11/0912004 

# 
11/9/04 000 000 2,10941 000 000 2.10941 000 2,10941 

1110912004 

11/10/04 000 000 -9,100()D 0.00 000 -9,10000 000 -9,10000 

11/10/2004 

11/10104 000 Goo -22,80000 000 000 -22,80000 000 -22.80000 

11110/2004 

11/10/04 000 000 56,00000 000 000 56,00000 000 56,00000 
11/10/2004 

11/10/04 000 000 -19,843 T5 000 000 -19,84375 000 -19,84375 
11/10/2004 

11/10/04 000 000 -36,12503 000 000 -36,12503 000 -36.125.03 
11/1012004 

11/11/04 000 000 11250 000 000 11250 000 11250 
11111/2004 

11/11104 000 000 75000 000 000 75000 000 75000 
Wii/2004 

11111104 000 000 1,28125 000 0 00 1,28125 000 1,2* 
1IM12004 

11111104 000 000 4,34376 000 000 4,34376 000 4,34376 
11/1112004 

'11112104 000 000 5'm 00 000 000 5,92500 000 6.92500 
11112/2004 

i 1 11 2104 000 000 1,30000 000 000 1,30000 000 1,300.00 
li/1212DO4 

11112104 000 000 48,06257 000 000 48,06257 000 48,06257 
11/12/2004 

I I tI 2104 000 000 -1,58250 000 000 1,562 50 000 -1,56250 
11/12/2004 

11112/04 000 000 -115.65625 000 000 A 15,6 .% .25 000 -115,65625 
11/1212004 

11112/04 000 000 19,84375 000 000 19,843 75 000 19,84375 
11/1212004 

Northern Trust *Generated by Northern Trust from periodic date on 28 Feb 05 C0661 



A400to YAWCWFDG 

CWFIDN - WAM CORE PLUS 

CWFOG 

Page 357 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

11/15/04 000 000 -32,58750 000 000 -32,58750 000 -32, 

mo 
11/15/2004 

11/15/04 000 000 -6,50000 000 000 -6,500 .00 000 -6,5W 00 
11115/2004 

11/15/04 000 000 7,54688 0.00 000 7,W 88 000 7,54688 
11/1512004 

11/15104 000 000 -26,43750 000 000 -26,43750 000 -26,43750 
11/15/2004 

11115/04 000 000 5469 000 000 5469 000 5469 
11/15/2004 

11/15/04 000 000 -25000 000 000 -25000 000 -25000 
11/1512004 

11/15/04 000 000 -4688 000 000 -4688 000 -4688 
11/1512004 

11116/04 000 000 -20,21250 000 000 -20,21250 000 -20,21250 
11/16/2004 1 

11/16/04 000 000 -9 .10000 000 000 -9,10000 000 -9 .10000 
11/16/2004 

11/16/04 000 000 5w 00 000 000 60000 000 
5010 11/16/2004 

11/16/04 000 000 -15,54375 000 000 -15,W 75 000 -15,84375 
11/16/2004 

11116104 000 000 -10937 000 000 -10937 000 -10937 
11/16/2004 

11116/04 000 000 -13,78179 000 000 -13,78179 000 -13,78179 
11/16/2004 

11/16/04 000 000 14,25000 000 000 14,25000 000 14,25000 
11/16/2004 

11/17/04 000 000 11,70000 000 000 11,70000 000 11,70000 
11/17/2004 

11/17/04 000 000 50,9w 00 000 000 50,90000 000 50,90000 
11117/2004 

11/17104 000 000 -2,00000 000 000 -2,000-00 000 -2,00000 
11/17/2DD4 

Northern Trust *GenemW by Northem Trust fn)fn periodic data on 28 Feb 05 COM I 

Realizi.- GIL Detail 
01 Jan 04 .31 Doc 04 



Accoui Aw CWFOS 

CWFON - WAIA CORE PLUS 

CWFOS 

Page 358 of 446 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

11117/04 000 000 59,60938 000 000 69,60938 000 59,600 
11/17/2004 

11117/04 000 000 -121,18750 000 000 -121,18750 000 -121,18750 

11117/2004 

11/17/04 000 000 32812 000 000 32812 000 32812 
1111712004 

11/17/04 000 000 41,34429 000 000 41,34429 000 41,344.29 
11/17/2004 

11/18/04 000 000 -6,5w 00 000 000 -6,50000 000 -6 .50000 
11/1812004 

11/18/04 000 000 -12,20000 000 000 -12,20000 000 -12,200.00 
11/18/2004 

11/18/04 000 000 -58.12500 000 000 -58,12500 000 -58,12500 
11/18/2004 

11/18104 000 000 3125 000 000 3125 000 3125 
1111812004 1 

11/18104 000 000 1,968.22 000 000 1 .96822 000 1,968 22 
11/18/2004 

11118/04 000 000 -43750 000 000 -43750 000 -437 
11/18/2004 0 

11/18/04 000 000 8,71876 000 000 8,71876 000 8,71876 
1111812004 

11119/04 000 000 -45.35000 000 000 -45,35000 000 -45,35000 
1111W2004 

11/19/04 000 000 -9,10000 000 000 -9,10000 000 -9110000 
11/1912004 

11/19/04 000 000 -61.32815 000 000 -61 .32815 000 -61,32815 
11/19/2004 

11/19/04 000 000 -49,15572 000 000 -49.15572 000 -49,15572 
11/19/2004 

11119/04 000 000 2,43750 000 000 2,43750 000 2,43750 
11/19/2004 

11119/04 000 000 -39062 000 000 -39062 000 -39062 
11/19/2004 

-Venerated by Northem Trust from penodic data on 28 Feb 05 C0661 Northern Trust 

Reiakc -, GIL Detail 
01 Jan 04 - 31 Doc 04 



Accous aber CWFOO 

CWFON - WAM CORE PLUS 

CWFOO 

Page 359 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost-- Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

11/19/04 000 000 146,43750 000 000 146,43750 000 146.430 

11/19/2004 

11/22/04 000 000 -2,60000 000 000 -2,60000 000 -2,60000 
11/2212004 

11122/04 000 000 -9,07500 0.00 000 -9,07500 000 -9,07500 

11/22/2004 

11122JO4 000 000 4,06250 000 000 4,06250 000 4,06250 

11/22/2004 

11/22104 000 000 3125 000 000 3125 000 3125 
11/22/2004 

11/22/04 000 000 13,62502 0.00 000 13,62502 000 13,62502 
11/2212004 

11/22/04 000 000 -94,937 50 000 000 -94,93750 000 -94,93750 
11/22/2004 

11 rMO4 000 000 -50000 000 000 -50000 000 -50000 
11122r2OG4 

11/23/04 000 000 -2,60000 000 000 -2,60000 000 -2,600 .00 
11/2312004 

11/23/04 000 000 -5,11250 0.00 000 -5,11250 000 -5,112 
11/23/2004 0 

11/23/04 000 000 10,75000 000 000 10,75000 000 10.75000 
11/23/2004 

11/23/04 000 000 -6250 000 000 -6250 000 -6250 
11/23/2004 1 

11/23/04 000 000 -8,15626 000 000 -8,15626 000 -8,15626 
11/23/2004 

11123/04 000 000 -28125 000 000 -28125 000 -28125 
11/23/2004 

11/23104 000 0 DO 37500 0.00 000 37500 000 37500 
11/23/2OD4 

11123/04 000 000 -10,134689 0.00 000 -10,04689 000 -10,04689 
11/2312OD4 

11/24/04 000 000 -14,87500 000 000 -14,87500 000 -14,87500 
11/24/2004 

Northern Trust *Gmerated by Norftm Thist from pencidic data on 28 Feb 05 C0661 

Reafitt - GIL Detail 
01 Jm 04 - 31 Elec 04 



A=OW r4WCWPCS 

CWFDN - VVAM CORE PUIS 

Cwvm 

Page 360 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

11124/04 000 000 -16,25000 000 000 -16,25000 000 -16,2 

11/24/2004 v 

11124/04 000 000 10,00000 000 000 10,00000 000 10,00000 

11/24/2004 

11/24/04 000 000 -8,43750 0.00 000 -8,43750 000 -8,43750 

11/24/2004 1 

11/24104 000 000 -12500 000 000 -12500 000 -12500 

1112V2004 

I 1 /24/04 000 000 3125 000 000 3125 000 3125 
11124/2004 1 

11/24/04 000 000 37500 000 000 37500 OGO 37500 
11/24/2004 1 

11/25104 000 000 -2,18750 000 000 -2,18750 000 -2,18750 
11/25/2OG4 

11/25/04 000 000 8,28125 000 000 8,28125 000 8,281.25 
1112512004 

11/25/04 000 000 2,18746 000 000 2,18745 000 2,18745 
11/25/2004 

11/25/04 000 000 -5,27347 0.00 000 -5,27347 000 -5,27310 
11/25/2004 1 

11/26/04 000 000 -8,61250 000 000 -8,612 SO 000 -8,61250 
11/26/2004 

11/26104 000 000 -14,42188 000 000 -14,42188 000 -14,42188 
11126/2004 

11/26/04 000 000 126,125.00 000 000 M,125 00 000 126,12500 
11/26/2004 

11/26/04 000 000 -12,75000 000 000 -12,750,00 000 -12,75000 
11/26/2004 

11/26/04 000 000 -4,07813 000 000 -4,07813 000 -4,07813 
11/26/2004 

11126104 000 000 -2,640 
1 
64 000 000 -2,64064 000 -2,64064 

11/26/2004 

11/26/G4 000 000 53125 000 000 53125 000 53125 
11/26/2004 

Northern Trust *GeneraW by Norlhem Trust fnxn periodic data on 28 Feb 05 C0661 

Reaftuw GIL Detail 
01 Jan 04 - 31 Doe 04 



Page 361 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Prooeeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

11/29104 000 000 -15,18750 000 000 -15.18750 000 -15,1 

11/29/2004 1 

11/29/04 000 000 -5,20000 000 000 -5,20000 000 -5,20000 

11/29/2004 

11/29/04 000 000 -14,52346 000 000 -14,52346 000 -14,52346 

11/29/2004 

11/29104 000 000 7,59375 000 000 7,59375 000 7,59375 

11/29/2004 

11/29/04 000 000 -29,46923 000 000 -29,46923 000 .29,46923 

11/29/2004 

11/29/04 000 000 -46,59375 000 000 -46,59375 000 -46,59375 
11/29/2004 

11/29/04 000 000 1 .18750 000 000 1,18750 000 1,18750 
1112912004 

11/29/04 000 000 112,68750 000 000 112,68750 000 112,68750 
11/29/2004 1 

11130/04 000 000 24,42500 000 000 24,42500 000 24,42500 
11/30/2004 

11/30104 000 000 2,60000 000 000 2,60000 000 2, 
W* 11/30/2004 1 

11/30/04 000 000 34,12500 000 000 34,12500 000 34 .12500 
11/3012004 

11/30104 000 000 -1,31250 000 000 -1,31250 000 -1,31250 
11/30/2004 

11/30104 000 000 6,18751 000 000 6,18751 000 6,18751 
11/30/2004 

1 WO/04 000 000 -2,21875 000 000 -2,21876 000 -2,21875 
11/30/2004 

11130/04 000 000 43750 000 000 43750 000 43750 
11/30/2004 

11130/04 000 000 15626 000 000 15625 000 1,5625 
11130/2004 

1211/04 000 000 3,90000 000 000 3,90000 000 3,9W 00 
1=112004 

Northern Trust *Generated by Northern Thist from periodic data on 28 Feb 05 C066 I 

Reafitc- GIL Detail 
01 Jan 04 - 31 Doe 04 

ACCOU mber CWPOO 

CWFDN - VWAU CORE PLUS 

CWFOG 



Accous AIW CwFO6 

CWFDH - WAIA CORE PLUS 

CWFOO 

Page 362 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss GainfLoss. Gain/Loss, 

Futures 

Futures 

Mark-to-Markets 

12/1/04 000 0.00 11,37500 000 000 11,37500 000 11,375 

1210112004 
,5 12JI104 000 000 -15625 000 000 -15625 000 -1 06 

12101/2004 1 

1211/04 000 000 1,20312 000 000 1,20312 000 1,203.12 

12101/2004 

1211/04 000 000 -7,13280 000 000 -7 . 132 80 000 -7,13280 
12/01/2004 

1211104 000 000 -21875 000 000 -21875 000 -21875 
12/0112004 

1211/04 000 000 -28125 000 000 -281 .25 000 -28125 
12/01/2004 

12/2/04 000 000 -2,60000 000 000 -2,60000 000 -2,60000 
12/02/2004 

1212/04 000 000 -14,87500 000 000 -14.87500 000 -14,875.00 
12/0212004 

12/2/04 000 000 87500 000 000 87500 000 87500 
1210212004 

1212104 000 000 62500 000 000 62500 000 62* 
1210212004 

1212/04 000 000 31,781 25 000 000 31,78125 000 31,78125 
12JO212004 

12/2/04 000 000 -7,78126 000 000 -7,781 .26 000 -7,781-26 
12102/2004 

1212/04 000 000 2,62500 000 000 2,62500 000 2,625.00 
12JO212OG4 

12J2104 000 000 -8,53906 000 000 -8 .53906 000 -8,53906 
12JO212004 

1213/04 000 000 77,687 .50 0.00 000 7-7,68750 000 77,68750 
12/03/2004 

1213/04 000 0 DD 15,60000 000 000 15,600 DO 000 15,6W.00 
12/0312004 

1213/04 000 000 -2115626 000 000 -21 .15625 000 -21,15625 
1210312004 

Northern Trust *Generated by Norftm Trust fmm periodic data on 28 Feb 05 C0661 

Realizi, GIL Detail 
01 Jan 04 - 31 Doc 04 



Reatht -- GE Detail Ac=ui nwCwF" 

CVWFDN - WAM CORE PLUS 
01 Jan 04 - 31 Doc 04 CWFOB 

Page 363 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gaim/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 
81 12/3104 000 000 -8,09375 000 000 -8,09375 000 -8,093 #7 

12103/2004 

12004 000 000 -127,78125 000 000 -127,78125 000 BI 

12103/2004 

1213104 000 000 -3,75000 000 000 -3 .75000 000 -3 .75000 

12103/2004 

12/3/04 000 000 68,85937 000 000 68,85937 000 68,85937 

12/03/2004 

12/3104 000 000 69,468 77 000 000 69,46677 000 69,46877 
12103/2004 

1216/04 000 000 14,31250 000 000 14,31250 000 14,31250 
12/06/2004 

12/6/04 000 000 -1,75000 000 000 -1,75000 000 -1,75000 
12/06/2004 

12/6/04 000 000 -34,15625 000 000 -34,15625 000 -34,15625 
12/0612004 i 

1216/04 000 000 14,67187 000 000 14,67187 000 14,67187 
12/06/2004 

12/6104 000 000 -2,66404 000 000 -2,66404 000 -2,664 
12/06/2004 1 0 

12/6/04 0.00 000 8,76563 000 000 8,76563 000 8,765.63 
12106/2004 

12/7/04 000 000 -1,30000 0.00 000 -1,30000 000 -1,30000 
12/07/2004 

1217/04 000 000 12501 0.00 000 12501 000 12501 
12107/2004 1 

12f7/04 000 000 -14,13280 000 000 -14,13280 000 .14,13280 
12/07/2004 

12f7/04 000 000 -6,46875 000 000 -6,46875 000 -6 .46875 
12/07/2004 1 

12/8/04 000 000 11,45000 000 000 11,45000 000 11,45000 
12108/2004 

12/8M4 000 000 1,30000 000 000 1,30000 000 1,30000 
12M/2DD4 

Northern Trust *Generated by Northern Trust frorn penodic data on 28 Feb 05 C0661 



Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

12/8/04 000 000 31,39062 000 000 31,39062 000 31,39062 
12/08/2004 

12/8/04 000 000 -5,25000 000 ON -5,25000 000 -5,250 
12/08/2004 

12/8/04 000 000 -25,50000 000 000 -25,5W 00 000 -25,50000 

12/08/2004 

1218104 000 000 -133,00000 000 000 -133,00000 0 GO -133,00000 
12108/2004 

1218/04 000 000 47,93750 000 000 47,93750 000 47,93750 
12108/2004 

12/9/04 000 000 -5,35000 000 000 -5,35000 000 -5,35000 
12109/2004 

1219/04 000 000 -1,30000 000 000 -1,30000 000 -1,30000 
12/09/2004 

12/9/04 000 000 62,59375 000 000 62,59375 000 62,59375 
12109/2004 

IM04 000 000 -2,18750 000 000 -2,18750 000 -2,18750 
1210912004 

12/9/04 000 000 6,46875 000 000 6,46875 000 6,4W* 
12/09/2004 

12/W04 000 000 -12.75001 000 000 -12,75001 000 -12,75001 
12109/2004 

12/9104 000 000 -3,42189 000 000 -3,42189 000 3.42189 
12/0912004 

12/10104 000 000 87500 000 000 87500 000 87500 
12/1012004 

12/10/04 000 000 -5,20000 000 000 -5,20000 000 -5 .20000 
1211012004 

12110/04 000 000 .10,95000 000 000 -10,95000 000 -10,95000 
12/1012004 

12110/04 000 000 -8,89062 000 000 -8,89062 000 -8,890-62 
12110/2004 1 

12/10104 000 000 -5,34375 000 000 -5,34375 000 -5,34375 
12110/2004 

Northern Trust *Generated by Northern Trust fmm penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

12110/04 000 000 1,84376 000 000 1,84376 000 1,84376 

12110/2004 

12110/04 000 000 7,62501 000 000 7,62501 000 7,6250 

12/10/2004 

12113/04 000 000 -50000 000 000 -50000 000 -50000 

12113/2004 

12/13/04 000 000 -23,67500 000 000 -23,67500 000 -23,67500 
12113/2004 

12/13104 000 000 -7,80000 000 000 -7,80000 000 -7,80000 
12113/2004 

12/13104 000 000 -3,68750 000 000 -3,68750 000 -3,68750 
12/13/2004 

12/13/04 000 000 -U3 75 000 000 -34375 000 -34375 
12/13/2004 

12/13/04 000 000 -23,61719 000 000 -23,61719 000 -23,61719 
12/13/2004 

12/13/04 000 000 2,85938 000 000 2,&99 38 000 2,85938 
12113/2004 

12/14104 000 000 -6 .17500 000 000 -6,17500 000 -6,1750 
12114/2004 

12/14/04 000 000 -6250 000 000 -6250 000 -6250 
1211412004 

12/14104 000 000 12,90625 000 000 12,90625 000 12,90625 
U/14120M 

12/14/04 000 000 -55,00001 000 000 -55,00001 000 -55,00001 
12/1412004 

12114104 000 0.00 8.75000 000 000 8,75000 000 8,75000 
12/14/2004 

12115/04 000 000 9,93750 000 000 9,93750 000 9,937.50 
12115f2oG4 

12115104 000 0 DO 18750 000 000 18750 000 18750 
12115/2004 

U115104 000 000 18,43750 000 000 18,43750 000 18,43750 
12115/2004 
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Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost cost Gain/Loss GairdLoss Gain/Loss 

Futures 

Futures 
Mark-to-Markets 

12115104 000 000 -125,50000 000 000 -125,50000 000 -125,50000 
12115/2004 
12/15/04 000 000 16 .62500 000 000 16,62500 OGO 16,62510 
12115/2004 

12/16/04 000 000 -3,90000 000 000 -3 .90000 000 -3,90000 
1211612004 

12/16/04 000 000 -93750 000 000 -93750 000 -93750 
1211612004 

12/16/04 000 000 -44,4`12 50 000 000 -44,41250 000 -44,41250 
12/1612004 

12/16/04 000 000 -47,93751 000 000 -47,93751 000 -47,93751 
12116/2004 

12/16/04 000 000 225,50001 000 000 225,50001 000 225,50001 
12/1612004 1 

12/16104 000 000 .38,46876 000 000 -38,468.76 000 -38,46876 
1211612004 

12/17/04 000 000 -5,20000 000 000 -5,20000 000 -5.20000 
12117/2004 

12/17/04 000 000 -28,90000 000 000 -28,90000 000 -28,9000 
12117/2004 

12117/04 000 000 -43750 000 000 -43750 000 -43750 
12/17/2004 

12/17/04 000 000 -3,68750 000 000 -3,68750 000 -3,68750 
12/17/2004 

12/17/04 000 000 -8,90625 000 000 -8,90626 000 -8,90625 
1211712004 

12117/04 000 000 41,00000 000 000 41,00000 000 41,00000 
12/17/2004 

12120/04 000 000 -30,700 DO 000 000 -30,70000 000 -30,70000 
12/20/2004 

12120/04 000 000 -3,90000 000 000 -3,90000 000 -3,90000 
12120/2004 

12120104 000 000 -56250 000 000 -56250 000 -56250 
12r2012004 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

12/20/04 000 000 -89062 000 000 -89062 000 -89062 

12/20/2004 

12/20/04 000 000 -20,50000 000 000 -20,50000 000 -20 
-NO 

12/20/2004 

12120/04 000 000 -3,68750 000 000 -3,68750 000 -3,68750 

12/20/2004 

12121/04 000 000 1,30000 000 000 1,30000 000 1,30000 

12/21/2004 

12/21/04 000 000 4,31250 000 000 4,31250 000 4,31250 

12121/2004 

12121104 000 000 6250 000 000 6250 000 6250 

12/21/2004 

12/21/04 000 000 11,12500 000 000 11,12500 000 11,12500 

12121/2004 

12/21/04 000 000 10,68751 000 000 10.68751 000 10,68751 

12121/2004 

12121/04 000 000 -67,46875 000 000 -67,46875 000 -67,46875 

12J21/2004 

12/22/04 000 000 1,300.00 0.00 000 1,30000 000 1,300.00 

12/2212004 

12J22104 000 000 16,25000 000 000 16,25000 000 16,2609 

12/22/2004 1 

12/22104 000 000 37500 0.00 000 37500 000 375.00 

12/2212004 

12/22/04 000 000 -1,90624 000 000 -1,90624 000 -1,906 .24 

12122/2004 

12122/04 000 000 -9,79689 000 000 -9,79689 000 -9,79689 

12122/2004 

12/22104 000 000 68,656 .25 000 000 68.&% 25 000 68 .65625 

12/22/2004 

1 Z"23/04 000 000 5,20000 000 000 5,20000 000 5,20000 

12/23/2004 

12/23104 000 000 12500 000 000 12500 000 12500 
12J2312004 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss GainfLoss GairdLoss 

Futures 

Futures 

Mark-to-Markets 

12123/D4 000 000 12,18750 000 000 12,18750 000 12,18750 

12/2312004 
31,60 12123/04 000 000 31,68750 000 000 31 .68750 000 

12/23/2004 

12J23/04 000 000 -2,67187 000 000 -2,67187 000 -2,67187 

12/23/20()4 

12/24/04 000 000 11,15625 000 000 11,115625 000 11,15625 

12/24/2004 

12127104 000 000 -2,60000 0.00 000 -2,60000 000 -2,60000 

12/2712004 

12/27/04 000 000 -32,50000 000 000 -32,500.00 000 -32,50000 

12/27/2004 

12/27/04 000 000 -66250 000 000 -562.60 000 -56250 

12127/2004 

12/27/04 000 000 -36,21876 000 000 -36,21876 000 -36.21876 

12/2712004 1 

12/27104 000 000 -26,71875 0.00 000 -26,71875 000 -26,71876 

12/27/2004 

12127/04 000 000 160.81250 000 000 160,81250 000 160,81250 

12/27/2004 

12/28/04 000 000 23750 000 000 23750 000 230 

12128/2004 

12/28/04 000 000 3,97500 000 000 3,97500 000 3,97500 
12/28/2004 

12128/04 000 000 6250 000 000 6250 000 6250 

12/28/2004 

12/28/04 000 000 -1,90624 000 000 -1,90624 000 -1,90624 

1212812004 

12/28/04 000 000 -89063 000 000 -89063 000 -89063 

12/2812004 

12128104 000 000 -10,37500 000 000 -10,375 GO 000 -10.37500 

1212812004 

12129104 000 000 -75000 000 000 -75000 000 -75000 
12/2912004 

*Gener~ted by Northem Thist from penodic data on 28 Feb 05 C0661 Northern Trust 
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Page 369 of "5 
Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain[Loss Gain/Loss 

Futures 

Futures 

Mark4o-Markets 

12/29/04 000 000 -19,56250 000 000 -19,56250 000 -19,56250 

.1212912004 
12J29104 000 000 -50000 000 000 -50000 000 

wo 
12/29/2004 
12129/04 000 000 -13,281 .23 000 000 -13,28123 000 -13,28123 

12/2912004 
12/29/04 000 000 51,87500 000 000 51,87500 000 51,87500 

12129/2004 
12/29/04 000 000 -20,96876 000 000 -20,96876 000 -20,96876 

12129/2004 
12/30/04 000 000 90000 000 000 90000 000 90000 

12/30/2004 
12/30/04 000 000 35,21250 000 000 35,21250 000 35,21250 

12/30/2004 
12130/04 000 000 68750 000 000 68750 000 68750 

12/30/2OG4 1 
12/30/04 000 000 24,78126 0.00 000 24,78126 000 24,78126 

12/30/2004 
12/30104 000 000 20,53124 000 000 20,53124 000 20,53124 

12/30/2004 
12130/04 000 000 -114,12500 000 000 -114,MOO 000 -114,120 

12/30/2004 
12/31/04 000 000 1,30000 000 000 1,30000 000 1,30000 

12/31/2004 
12/31104 000 000 27,387 50 000 000 27,38750 000 27,387 .50 

12/31/2004 
12/31/04 000 000 90000 000 000 90000 000 90000 

12/31/2004 
12/31/04 000 000 43750 000 000 43750 000 43750 

12/31/2004 
12f31/04 000 000 17 .15624 000 000 17,15624 000 17,156.24 

12/31/2004 
12/31/04 000 000 13,01562 000 000 13,01562 000 13,01562 

12nl/2004 

Northern Trust *Generated by Northern Trust frorn periodic data on 28 Feb 05 C0661 
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Northern Trust *Generated by Northern Thist from periodic data on 28 Feb 05 C0661 

Realizi- GIL Detam 
01 Jan " - 31 Doc 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds- Cost cost Gain/Loss Gain/Loss Gain/Loss 

Futures 

Futures 

Mark-to-Markets 

12/31/04 000 000 -124,50000 000 000 -124.500 .00 000 -124,50000 
12/3112004 

Totals for security: 0.00 .010,820.10 0.00 .910,M.16 0.00 -910,BZU.-re 

Summary of Mark-to-Markets for Futures 0.00 MZ964.79 0.00 -912,964.79 0.00 -9112,964.79 

Total Futures 0.00 -968,818.26 0.00 -968,818.26 0.00 -968,818.26 

Total Futures 0.00 -968,818.26 0.00 -OW818.26 0.00 -968,818.26 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds Cost Cost -Gairdl-oss Gain/Loss Gain/Loss 

Other Assets 
Other Options 

Purchases 

OPF PUT JUN 04 T-NT OPT 108 W21-2004 

5/10104 OPF PUT JUN 04 T-NT OPT 108 21/05/2004 PRICE- 1800 -39563 -7 .12134 80591 14,50646 7,38512 000 7,310 
05/1'112004 '~ 0.39063 BROKER COMMISSION 90 00 BROKER : 

DERIVATIVES 

Totals for security : 1&00 -7,121 .34 14,50A6 7,385.12 0.00 7,385.12 

OTC SWAPTION P 2.5 3MI-R 1.11 16W84 DO 9WROO0036 09-16-ZO 
8/18/04 OTC SWAPTION P 2.5 3MLR 1 11 % 16/9/04 D89WROO0036 12,530,000 00 -001 -90,84300 001 66.40900 -24,43400 000 -24,43400 
08/20/2004 ' PRICE- 0 00725 NET BROKER, DERIVATIVES 

Totals for security : 12,530.000 .00 -90,84&00 66AN.00 -24,434.00 0.00 -K434.00 

US 1 OY T-NOTES 114 CALL OPT 05-21-2044 

4/6/04 US 10Y T-NOTES 114 CALL OPTION 21/0512004 600 -64563 -3,87378 1,09316 6,55696 2,68518 000 2,6115 18 
04/08/2004 PRICE 0 64063 BROKER COMMISSION, 30.00 

BROKER. DERIVATIVES 
47/04 US 1 OY T-NOTES 114 CALL OPTION 21/05/2004 700 -72375 -5,06625 1.09316 7,65212 2,58587 000 2,58587 
04/08/2004 PRICE 0 71875 BROKER COMMISSION : 35.00 

BROKER DERIVATIVES 
4/8/04 US 10Y T-NOTES 114 CALL OPTION 21/05/2004 1700 -58313 -9,91321 1,09316 18,58371 8,67050 000 8,67050 
04/14/2004 1 PRICE- 0 57813 BROKER COMMISSION- 85.00 

BROKER DERIVATIVES 
0 4/22104 US 10Y T-NOTES 114 CALL OPTION 21/05/20" 400 -11438 -45752 1,09316 4,37264 3,91512 000 3,91512 

04/23/2004 1 PRICE- 0 10938 BROKER COMMISSION 20.00 
BROKER DERIVATIVES 

Totals for security: 34.00 .19,310.76 37,167A3 17.1115111.67 0.00 17,856.67 

Summary of Purchases for Other Options 12,530,052.00 .117,275.10 118,082.89 807.79 0.00 807.79 
Sales 

OPF PUT JUN 04 T-NT OPT 108 05-21-n" 

5/24104 OPF PUT JUN 04 T-NT OPT 108 21/0512004 BROKER 600 000 000 80591 4,83548 4,83548 000 4,83548 
05/24/2004 DERIVATIVES 
5124/04 OPF PUT JUN 04 T-NT OPT 108 21/05/2004 BROKER: 1100 000 000 80591 8,86506 8,86506 000 8,86506 
05/24/2004 DERIVATIVES 
5124/04 OPF PUT JUN 04 T-NT OPT 108 21/05t2OO4 BROKER. 300 000 000 80591 2.41774 2,41774 000 2.41774 
05124/2004 DERIVATIVES 

Northern Trust *GenemW by Notthem Thist frorn penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Other Assets 
Other Options 

Sales 

5/24/04 OPF PUT JUN 04 T-NT OPT 108 21/05/2004 BROKER. 400 000 000 80592 3,22366 3,22366 000 3,22366 

05124/2004 DERIVATIVES 
5/24/04 OPF PUT JUN 04 T-NT OPT 108 21/05/2004 BROKER: 900 000 000 80591 7,25323 7,25323 000 Je 

05/24/2004 DERIVATIVES 
5/24/04 OPF PUT JUN 04 T-NT OPT 108 21/05/2004 BROKER: 400 000 000 80592 3,22366 3,22366 000 3,22366 

05/24/2004 DERIVATIVES 
5/24/04 OPF PUT JUN 04 T-NT OPT 108 21/05/2004 BROKER. 400 000 000 80591 3,22365 3,22365 000 3,22365 

05/24/2004 DERIVATIVES 

Totals for security : 41 .00 0.00 33,042AS 33,042.48 0.00 33,042.48 

OTC SWAPTION PWr 90100 09/03 0 DUE 03W104 SWROO02PO 0"3 

9/14/04 OTC SWAPTION PUT 0% DUE 03109/04 9WR9002P6 11,400,000 00 000 000 001 118,56000 118.56000 000 118.56000 
09114/2004 ' BROKER- DERIVATIVES 

Totals for security: 11,400,000.00 0.00 119,560.00 118'swoo 0.00 118,560.00 

SWAPTION PAY 3 MLR 1.14 BEAR 14110/04 9WROOCOT7 

10113104 SWAPTION PAY 3 0 MLR 1.14% BEAR 3,400,000 00 000 000 001 22,38900 22,38900 000 22,38900 
10/13/2004 ' 14/10/049WROO0077 BROKER: DERIVATIVES 

Totals for security: 3,400,000.00 0.00 22,389.00 2Z389.00 0.00 2Z389.00 

US 10Y T-NOTES 114 CALL OPT 06-21,20111 

5124/04 US 10Y T-NOTES 114 CALL OPTION 21/05/2004 800 000 000 1,09316 8,74528 8,74528 000 8.798 
05/24/2004 BROKER. DERIVATIVES 
5124104 US 10Y T-NOTES 114 CALL OPTION 21/05/2004 300 000 000 1,09316 3,27948 3.27948 000 3.27948 
05/24/2004 BROKER DERIVATIVES 
5/24/04 US 10Y T-NOTES 114 CALL OPTION 21/05/2004 600 000 000 1,09316 6,55896 6,55896 000 6,55896 
05/24/2004 BROKER: DERIVATIVES 
5/24/04 US 1 OY T-NOTES 114 CALL OPTION 21105/2004 1000 000 000 1,09316 10,93160 10,93160 000 10,93160 
05/2412004 BROKER- DERIVATIVES 
5/24/04 US 10Y T-NOTES 114 CALL OPTION 21/05/2004 500 000 000 1 .09316 5,46580 5,46580 000 5.46580 
05124r2004 BROKER DERIVATIVES 
5/24/04 US 10Y T-NOTES 114 CALL OPTION 21/0512004 300 000 000 1,09316 3,27946 3.27948 000 3,27948 
()5/24/2004 BROKER . DERIVATIVES 
5/24/04 US 10Y T-NOTES 114 CALL OPTION 21/05/2004 300 000 000 1,093.16 3,27948 3,27948 000 3,27948 
05/24/2004 BROKER DERIVATIVES 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Other Assets 
Other Options 

Sales 

5/24/04 US 10Y T-NOTES 114 CALL OPTION 21/05/2004 600 000 000 1,09316 6.55896 6,55895 000 6,55895 
05/24/2004 1 BROKER- DERIVATIVES -

Totals for sectift : "00 0.00 48,099.03 48,099.03 0.00 

Summary of Sales Ifor Other Options K800,085.00 0.00 222,090.51 222,090.51 0.00 222,090.51 

Total Other Options 27,330,137 .00 -117,27&10 340,173AO 222.M.30 0.00 222,898.30 
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CP-OWROD4292 DEF SWAP - 

11/16/04 CR OWROO4292 DEF REC 3.75% 20/12/2009 PRICE: -170,00000 003 5,27708 000 000 5,277.08 000 5,277 08 

11/1912004 1 0 0310416 NET BROKER DERIVATIVES 

Totals for security : .170,000.00 5,X77.08 0.00 5,2T7 .08 0.00 5.277 .08 

CR DEF OWROO4053 SWAP REC BEAR 3.75% 2011212009 

11/19/04 CR DEF OWROD4953 BEAR 3 75% 20/12/2009 PRICE -180,00000 003 5,58750 000 -60000 4 .98750 000 4.98750 

11/30/2GO4 ' 0 0310416 NET BROKER' DERIVATIVES 

Totals for security : .160,000 .00 5,5117 .50 -600.00 4,957.50 0.00 4,987.SD 

CR DEF OWRDO"95 SWAP REC BEAR 4.0% 20/12J2M 

1015/04 CR DEF OWROO4995 BEAR 4 0% 20/12/2009 PRICE: -500,000.00 0 0`1 3,38889 0.00 000 3,38689 000 3,38889 

10/08/2004 " 0 0067777 NET BROKER DERIVATIVES 

Totals for security, -5K000 .00 3,388 .89 0.00 3,33111.89 0.00 3,38C.59 

CR DEF OWROO5036 SWAP REC BEAR 3.75% 20M212009 

10/5/04 CR DEF OWROO5036 BEAR 3 75% 20/12/2009 PRICE -450,00000 001 5,53125 001 -5,48438 4687 000 4687 

10/08/2004 1 0 0122916 NET BROKER DERIVATIVES 

Totals for security : -450,000 .00 5,531 .25 -5,494 .38 46.87 0.00 46.87 

CR DEF QW11085059 SWAP REC PAY 0% 3.75% 20/12/2QM 

11/16/04 CR DEF OWROO5059 PAY 0% 3 T5% 20/12/2009 PRICE. -180,00000 003 5,58750 001 -1,96875 3,61875 000 3,61875 

11/18/2004 " 0 0310416 NET BROKER- DERIVATIVES 

Totals for security : .180,000.00 5,557 .50 .1,968.75 3,618.75 0.00 3,618J5 

CR DEF SWAP R 3 .75 20112J09 GS QVW=647WOWPOO6471 3,75% 20/120M 

11/19/04 CR DEF SWAP R 3.75 20/12/09 GS OWROO64 PRICE: -400,00000 0.03 12,41667 003 -12,33333 8334 000 83 .34 
1113012004 ' 0.0310416 NET BROKER. DERIVATIVES 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reafizc- GIL Detail 
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Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Other Assets 
Swaps 

Purchases 

GOLDMAN INT RATE SWAP P 44"513ML 191111144,577511-19-2014 
11/19/04 GOLDMAN INT RATE SWAP P 4.5775/3ML OWROO6776/ 2,300,000 00 000 -14496 000 000 -14496 000 -1 

11/23/2004 1 PRICE: 0 000063 NET BROKER- DERIVATIVES 0 

Totals for security: 2.300,000.00 .144.96 0.00 0.00 -144.96 

Summary of Purchases for Swaps 2,300,000.00 -144.96 0.00 4".96 0.00 4".90 

Sales 
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Totals for security . 400,000 .00 12,41&67 -12,333.33 83.34 0.00 $3.34 

CR DEF SWAP REC 11,15% 20109109 OWROD2973MM02975 

9/8/04 CR DEF SWAP REC 1.15% 20/09/09 OWROO2973/ -330 .00000 000 000 0.00 -1,71319 -1,71319 000 .1,713R9 

09/13/2004 BROKER- DERIVATIVES 

11/3104 CR DEF SWAP REC 1 15% 20/09/09 OWROO29731 -320 .00000 001 2,73029 001 -1,66127 1 .069 .02 000 1,06902 

11/08/2004 PRICE' 00085321 NETBROKER' DERIVATIVES 

Totals for security . _M1000.01) 2,730.29 -3,374AG -6".17 0.00 .644.17 

CR DEF SWAP REC GSC 0WR00605710WP006059 .5% 20103/2010 

11/19104 CR DEF SWAP REC GSC 0WRO06057/0WP006059 .5% -1,400,000 00 001 9,20627 000 -3,9T7 60 5,22867 000 5,22867 

11130/2004 " 20/03/ PRICE 0 0065759 NET BROKER DERIVATIVES 

Totals for security : 4,400,000.60 9,206.27 -3,977 .60 5,228.67 0.00 5,n@.67 

CR DEF SWAP REC QSC 0WIR006113110WIP09613U .15% 20MM9 

10/28104 CR DEF SWAP REC GSC OWR006131/OWPOO6133115% -300,00000 001 1,52150 000 -16443 1,35707 000 1,35707 

11102/2004 1 20/0 PRICE 0 0050716 NET BROKER DERIVATIVES 

Totals for security, -W0,000.00 1,521 .50 -164A3 1,357.07 0 .00 1,357.07 

CR DEF SWAP REC G8C QWR00615WWP0061158 1 .05% 2010312010 

11112/04 CR DEF SWAP REC GSC OWRO06 PRICE: -400,00000 001 3,02666 0.00 000 3,02666 000 3,00 

11/1712004 " 0 .0075666 NET BROKER DERIVATIVES 

Totals for security . .400 .000.00 3,026.66 0 .00 3,026.66 0.00 3,026.66 

CR DEF SWAP REC OWROD5935fOWPOO5937 Q8C 4.0% 211(12J2009 

11/12104 CR DEF SWAP REC OWR00593510WP005937 GSC 4.0% .500,00000 003 16,12500 001 -4,513 89 11,611 .11 000 11,61111 

11/17/2004 " 2 PRICE 0.03225 NET BROKER- DERIVATIVES 

Totals for security : -500,000.00 16,125.00 -4,513 .89 11,6111 .111 0.00 11,611 .11 

CR DEF SWAP REC 3.75% G8C 0WRQN=MWP006Z32 3.75% 20tilPAN 

1115104 CR DEF SWAP REC 3.75% GSC OWRO06 PRICE. -400,00000 004 15,45833 001 -2,58333 12,87500 000 12,87500 

11/10/2004 ' 0 0386458 NET BROKER . DERIVATIVES 

Totals for secunty : 40,000.00 15AN.33 -2,5521 .33 12,87&00 0.00 IZ875.00 

CR DEF SWAP REC 3,75% BEAR 0WRO062971MIR006209 3.75% 20112raN 

11/19/04 CR DEF SWAP REC 3 75% BEAR OWROO62971 -5()0 .000 00 003 15,52083 000 -2,29167 13,22916 000 13,22916 

11130rA04 ' PRICE : 0.0310416 NET BROKER: DERIVATIVES 
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Totals for security: -00,000.00 15,520.83 -2,291 .67 13.229.16 0 .00 1131.M .116 

CRIED DEF OWROO4474 SWAP REC GSC 11,115% 2010912009 

9/15104 CRED DEF OWROO4474 GSC 1 15% 2010912009 PRICE. -600,00000 000 1,26663 000 000 1,26663 000 1,29P 

09/2012004 0002111 NETBROKER DERIVATIVES 

1015/04 CRED DEF OWROO4474 GSC 1.15% 20109/2009 PRICE . -340,00000 000 39746 000 000 39746 000 39746 

10/OW004 0001169 NETBROKER DERIVATIVES 

Totals for security. -940,000.00 1,66-LOO 0.00 1,664 .09 0.00 1,864 .09 

9/15/04 CRIED DEF OWROO4516 BEAR 1 15% 20/09/2009 PRICE : -500,00000 001 4,86365 000 000 4,86365 000 4,86365 

09129/2004 0 0097273 NET BROKER DERIVATIVES 

10/14/04 CRED DEF OWROO4516 BEAR 1 15% 20/09/2009 PRICE -400,00000 000 1,24455 000 000 1,24455 000 1,24455 

10119t2004 1 0 .0031113 NETBROKER . DERIVATIVES 

10/26104 CRED DEF OWROO4516 BEAR 1 15% 20/09/2009 PRICE -410,00000 000 93196 000 000 93196 000 93196 

10/29/2OG4 0 .002273 NETBROKER : DERIVATIVES 

10/26/04 CRIED DEF OWROO4516 BEAR 1 .15% 20/09/2009 PRICE -500,00000 000 1 .13653 000 000 1,13653 000 1,13653 

10/2912004 0 002273 NET BROKER DERIVATIVES 

Totals for security, 1,810,000.00 11,176.69 0.00 8,176.69 0.00 8,176.69 

CRIED DEF OWROO4599 SWAP REC SEAR 3 .750/6 2011212009 

11119/04 CRIED DEF OWROO4599 BEAR 3 75% 20/12/2009 PRICE- -170,00000 003 5,27708 000 000 5,27708 000 A 
11130/2004 1 0 0310416 NET BROKER DERIVATIVES 

Totals for security . -170,000.00 5,277.06 0 .00 5,277.08 0.00 5,277.08 

CRED DEF OWROO4615 SWAP REQ GSQ U% 20/1Z2009 

10/8104 CRED DEF OWROO4615 GSC 4 0% 20/1212009 PRICE. -140,00000 001 1,25806 000 000 1 .25806 000 1,25806 

10/14/2004 ' 0 0089861 NET BROKER DERIVATIVES 

Totals for security . .140,000.00 1,25&06 0 .00 1,256.06 0.00 1,258.06 

CRIED DEF OWROO4631 SWAP REC GSC (INCRTE%) 201"122009 

10/5/134 CRED DEF OWROO4631 SWAP REC GSC (INCRTE%) -140,000.00 001 1,72083 000 000 1,720 a3 000 1,72083 

10115r2OO4 ' PRICE: 00122916 NETBROKER- DERIVATIVES 

Totals for security : -140,000.00 1,720.83 0.00 1,720.83 0.00 11,720.83 

CRED DEF OWROO4672 SWAP REC BEAR 11,11 $-A ZWMRM 
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Totals for security: 4,230,000.00 701 .10 0.00 701 .10 0.00 701 .10 

GS OWR 05299 INT RATE 

11/29/04 GS OWROO5299 INT GSC 3.1985% 22/09/2007 PRICE- -6,700,000 00 001 63,03360 000 000 63,03360 000 63,00 
12/0312004 1 0.009408 NET BROKER- DERIVATIVES 

Totals for security: .6,700,000.00 "033.50 (LOO 63,033.60 0.00 63,033.60 

INT RATE SWAP P 5288% BEAR 1511134 0WA001M 
5/11/04 INT RATE SWAP P 5 288% BEAR 1511/34 OWROO1298 -1,500,000 00 007 97,76800 000 000 97,76800 000 97,76800 
05/13/2004 ' PRICE 0 0651786 NET BROKER DERIVATIVES 

Totals for security, .1,500,000.00 97,768.00 0.00 97,768.00 0.00 97,768.00 

INT RATE SWAP 3MUR 1.17% DEU-rSrHE 081121330WR0006U 

5/10IG4 INT RATE SWAP 3MUR 1 17% DEUTSCHE 08/12/330 -2,000,ODO 00 003 65,562 .25 0 GO 000 65,56225 000 65,56225 
05112J2004 1 PRICE: 0 0327811 NET BROKER- DERIVATIVES 

Totals for security: Z000,000A0 65,562.25 0.00 65,55L25 0.00 65,562.25 

IRS USD R 31011 .15.38288 18111133 JPM OWROO0159 
5111/04 IRS USO R 3MI-15 38288 18/11/33 JPM OWROO0159 -2,000,000 00 004 88,64000 000 000 88,64000 000 88,64000 
05/13/2004 1 PRICE 004432 NETBROKER DERIVATIVES 

Totals for security : .2,000,000.00 W640.00 0.00 88,640.00 0.00 88'm 

Summary of Sales for Swaps -26,540,000.00 41115,712.65 -52,104.33 433,808.32 0.00 433,6OW2 

Total Swaps -24,M,000.00 485,567.09 -52,104.33 433,463.36 0.00 433AW.36 

Total Other Assets 3,090,137.00 368,292.59 288,069.07 656,361.66 0.00 656,361.66 
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3111110 EURO EURIBOR A FUTURE 13/0612005 
1/28104 FUTURES -800 12247 2,449,396 24 12016 -2,403.596 27 25219 45,54678 45,710 
01101/1 120 

Totals for security: -8.00 Z"9.396.24 4A03,5% .27 252-19 45,646.78 45,798.97 

311010 EUItO EURIBOR d2 LIFFE FUTURE 1410612004 
1/28/04 FUTURES -100 12349 308,72783 12343 -308,58444 -1576 15915 14339 
01/0111 120 
1/28/04 FUTURES -700 12350 2,161,20514 12343 -2,160,09112 000 1,11402 1,11402 
01101/1 120 

Totals for security: 41,00 2,469,932.97 -2,468,675 .56 -15.76 1,273.17 1,257AI 

3MO EURO EUMBOR FUTURE 13/0912004 
9/14/04 FUTURES -800 11985 2,397,08130 12326 -2,465,272 75 1,93463 -70,12608 -68.19145 
09/14/2004 ' 

Totals for security : 41 .80 2,397,011111 .30 -Z455,272.75 1,934.63 -70,126.08 -68,191 .45 
EURODOLLAR 03-13-2005 
9/24104 FUTURES -100 9744 243,60000 9757 -243,92832 -328 .32 000 -32832 
09/24/2004 ' 
9/24/134 FUTURES -700 9745 1,705,287 50 9757 -1,707,498 24 -2,21074 000 -2 . 
09/24/2004 1 0 
9128/04 FUTURES -400 9748 974,75000 9757 -975 .71328 -96328 000 -96328 
09/28/2004 ' 
9/29/04 FUTURES -500 9744 1 .217,937 50 9757 -1,219,641 60 -1,70410 000 -1 .70410 
09/29/2004 , 
9/29/04 FUTURES -400 9745 974,50000 9757 -975,71328 -1,21328 000 -1,21328 
09129/2004 ' 
9/30/04 FUTURES -500 97.41 1,217,625 00 9757 -1,219,641 60 -2,01660 000 -2,01660 
09/30/2004 1 
9/30/04 FUTURES -500 9743 1,217.812 50 9757 -1,219,641 60 -1 .82910 000 -1 .829.10 
09130/2004 1 
10/4/04 FUTURES -100 9740 243,50000 9757 -243,928-32 -42832 000 -42832 
10/04/2004 ' 
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10/6104 FUTURES -200 9739 486 .95000 9757 -487,85664 -90664 000 -90664 
10106/2004 ' 
10/6/04 FUTURES -400 9740 974,00000 9757 -975,71328 -1,71328 000 -1.70 
10106/2004 ' 
10M04 FUTURES -12 .00 9738 2,921 .400 00 9757 -2,927,139 85 -5,73985 000 -5,73985 
1010712004 ' 
1 WIN FUTURES -200 9739 486,95000 9757 -487,85664 -90664 000 -90664 
10/07/2004 ' 
10[7104 FUTURES -900 9740 2,191,387 50 9757 -2,1195,354 89 -3,96739 000 -3,96739 
10/0712004 ' 
10/8/04 FUTURES -300 9745 730,87500 9757 -731,78496 -90996 000 -90996 
10/08/2004 - 

Totals for security . .64.00 15,586,57&00 .15,611,412 .50 .24,837.50 0.00 -24,537.50 

EUROOOLLAR 90 DAY & CME 09-30-200 
3117/04 FUTURES -500 9871 1,233,875 00 9858 -1,232,250 00 1,62500 000 1 .62500 
03117/2004 ' 

Totals for security : -&00 1,233,87&00 4,232,250 .00 1,626.00 0.00 1,625.00 

EURODOLLAR SEPTEMBER 2005 FUTURE 
4004 FUTURES -1800 9703 4 .366,350 00 9746 -4.385,700 00 -19,35000 000 -19, 
04102/2004 1 0 

4/2104 FUTURES -500 9702 1,212,750 00 9746 -1,218.250 00 -5,50000 000 -5,50000 
04102/2004 ' 

Totals for security : -23 .00 5,579,100.00 -5.603,950.00 -24,850.00 0.00 -2"50.00 

Summary of Future Deliveries fbr Cash and Cash Equivalent Futures 416.00 29,715,959 .51 .29,785,157.08 -45,891 .44 -23,306.13 -89,197.57 
Future Receipts 

90 DAY EURO it CME 03-15-2004 
3115104 FUTURES 2000 9950 4,975,000 00 9889 4,944,375 00 -30,62500 000 -30,62500 
03115/2004 ' 

Totals for security: 20.00 A975,000.00 4,9",375.00 -30,62&00 0.00 -AS2&00 
EURODOLLAR 90 DAY & CME 0940,20" 



Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

ReaUz,L-- GIL Detail Acmui falm CWF06 

CWMN - WAU CORE PLW 
01 Jan 31 bec 04 

CWFW 

Realized Gairi/Loss Detail Page 381 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss GainfLow Gain/Low 

Derivative Offsets 
Cash and Cash Equivalent Futures 

Future Receipts 
1/5/04 FUTURES 1200 9814 -2,944,050 00 9797 2,938,974 96 .5,07504 000 -5,07504 
01/05/2004 ' 
1/9/04 FUTURES 1200 9844 -2,953,050 00 9797 2,938.974 95 -14,07605 000 -14

.0-* 01/0912004 ' 
2/18/04 FUTURES 500 9859 .1,232,312 50 9797 1,224,572 90 -7,73960 000 -7,73960 
02/1812004 ' 
7/22/04 FUTURES 2200 9805 -5,392 .750 00 9799 5,389,450 00 -3,30000 000 -3,30000 
07/2212004 ' 
9/13/04 FUTURES 2500 9812 -6,132,500 00 9755 6,097,150 00 -35,35000 000 -35,35000 
09/1312004 1 

Totals for security: 76.00 .18,654,GGL50 '1111,589,127-81 4L%539.69 0.00 -65,539.09 

EURODOLLAR SEPIMMSER 2005 FUTURE 

117104 FUTURES 1200 9671 -2,901,300 00 9644 2,893,138 47 -8,16153 000 -8 .16153 
01107/2004 ' 

1128/04 FUTURES 1100 9700 -2,667,500 00 9651 2,654,054 69 -13,44531 000 -13,445 .31 
01/28/2004 ' 

1/2&04 FUTURES 500 9701 -1,212,562 50 9651 1,206,388 49 -6,17401 000 -6,17401 
01/28/2004 , 

2004 FUTURES 1000 9690 .2,422,500 00 9667 2,414,229 82 -8 .27010 000 -8,2* 
02IM2004 . 

2/6/04 FUTURES 500 9692 -1211,437 50 9657 1 .207,114 91 -4,32259 000 -4,32259 
02106/2004 

2/9/04 FUTURES 500 9694 -1,211,687 50 9657 1,207,114 91 -4,57259 000 -4,57259 
02/09/2004 ' 

2/11104 FUTURES 1200 9700 -2,9D9.850 00 9657 2,897,075 79 -12,77421 000 -12,77421 
02/11/2004 1 

2112/04 FUTURES 500 9702 -1,212,750 00 9657 1,207 .114 91 -5,63509 000 .5,6W 09 
02t12/2004 ' 

2/12/04 FUTURES 500 9701 -1,212,625 00 9657 1,207,114 91 -5,51009 000 -5.51009 
02/12/2004 ' 

2/17tD4 FUTURES 900 9706 -2,183,850 00 9657 2,172,806 84 -11,04316 000 -11,04316 
02/1712004 ' 
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2/25/04 FUTURES Soo 9715 -1,214,375 00 96 .57 1,207,114 91 -7,26009 000 -7,26009 
0212512004 1 
3/1/04 FUTURES 500 9718 -1,214,750 00 9657 1 .207,114 91 -7,63509 000 .7. 
03/01/2004 1 
3/17/04 FUTURES 1200 9757 -2,927,100 00 9657 2,897 .075 79 -30.02421 000 -30,02421 
03/1712004 1 
3118/04 FUTURES 600 9749 -1,216,625 00 9657 1,207,114 91 -11,51009 000 -11,51009 
03/1812004 ' 
3/24/04 FUTURES 900 9759 -2,195,775 00 9657 2,172 .806 84 -22.9N.16 000 -22,91% 16 
03/24/2004 1 
3/31104 FUTURES 1500 9741 -3,652,875 00 9657 3,621,344 73 -31,53027 000 -31,53027 
03/31/2004 1 
3/31/04 FUTURES 1000 9743 -2,435,625 00 9657 2,414,229 83 -21,39517 000 -21,39517 
03131/2004 1 
3131/04 FUTURES 500 9747 -1,218,375 00 9657 1,207,114 91 -11,26009 0.00 .1 1,260 .09 
03/31/2004 ' 
5/17/04 FUTURES 400 9632 -963,20000 9656 96558444 2,384 .44 000 2,38444 
05/17/2004 ', 
5118/04 FUTURES 400 9628 -962,75000 9656 965,58444 2,83444 000 2,&34 44 
05/18/2004 , 
,W20/04 FUTURES 1000 96 24 -2,405.875 00 9656 2,413,961 10 8,08610 000 8,000 
05/20/2004 1 
5/20/04 FUTURES 300 9621 -721,57500 9656 724.18633 2,61333 000 2,61333 
05/2012004 1 
&26104 FUTURES 400 9637 -963,65000 9656 965 .58444 1,93444 000 1,93444 
05126/2004 1 
5/26104 FUTURES 400 9632 -963,20000 9656 965,58444 2,384 .44 000 2,38444 
05/2612004 1 
5/27/04 FUTURES 900 9641 -2,169,225 00 9656 2,172,564 99 3,33999 000 3,33999 
05/27/2004 , 
6/8104 FUTURES 500 9619 .1 .202,312 50 9652 1,206,552 20 4,23970 000 4,23970 
06/08/2004 ' 
6/8/04 FUTURES 400 96 .18 -961,80000 96.52 965,24176 3,44176 000 3,44176 
06108/2004 ' 
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6/24104 FUTURES 900 9625 -2,165,625 00 9647 2,170,491 78 4,86678 000 4,86678 

06/2412004 ' 

7/2/04 FUTURES 100 9650 -241,25000 9645 241,11435 -13565 000 

07102/2004 1 

7004 FUTURES 400 96 47 -964,70000 9645 964 .45741 -24259 000 -24259 

07/0212004 ' 

712104 FUTURES 500 9654 -1 .206,687 50 9645 1.205,57176 -1,11574 000 -1,11574 

07/02/2004 1 

7/8104 FUTURES 400 9660 -966.00000 9645 964,46741 -1,54259 000 -1,542 .59 

07/0812004 ' 

7/12104 FUTURES 400 9663 -966,25000 9645 964,45741 -1,79259 000 -1 .79259 

07/12J2OG4 1 

7/16/04 FUTURES 100 9663 -241,56250 9645 241,11662 -44688 000 -44588 

07/16/2004 1 

7116/04 FUTURES 100 9665 -241,62500 9645 241,11662 -5W 38 000 -50838 

07/1612004 1 

7122104 FUTURES 200 9644 -482,20000 9644 482,21174 1174 000 1174 

07r2.2J2004 1 

7122/04 FUTURES 200 9645 -482,22500 9644 482.21174 -13.26 000 -1326 

0712212004 11 

7/28/04 FUTURES 1100 9633 -2,649,075 00 9644 2,&52,027 95 2,95295 000 2,* 

07/28/2004 ' 

7128/04 FUTURES 100 9634 -240,83750 9644 241,09345 25595 000 25595 

07128/2004 1 

8/3104 FUTURES 400 9659 -965,85000 9644 964,373 80 -1,47620 000 -1,47620 

08103/2004 , 

8/3104 FUTURES 500 9657 -1,207,125 00 9644 1,205,467 25 -1 .65775 000 -1,65775 

08/03/2004 1 

8/4104 FUTURES 1200 9660 -2,898,000 00 9644 2,893,165 90 -4,83410 000 -4,&A 10 

08/04/2004 1 

8/6104 FUTURES 400 9668 -966,75000 96 .44 964,38863 -2,36137 000 -2,36137 

08/06/2004 1 

8/6/04 FUTURES 600 9700 -1,465,000 00 9644 1,446,5a2 95 -8 .41705 000 -8,41705 
08/06/2004 ' 
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Page 384 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Cash and Cash Equivalent Futures 
Future Receipts 
8/6104 FUTURES 400 9665 -966,50000 9644 964.38863 -2,11137 000 -2,11137 
08/06/2004 ' 

8/6/04 FUTURES 400 9670 -967,00000 9844 964,3a8 63 -2,61137 000 -2,640 
08/0612004 , 

8/13104 FUTURES 1200 9694 -2,908,200 00 9644 2,893.165 91 -15,03409 000 -15,03409 
08/13/2004 ' 

8/17/04 FUTURES 200 96 963 -484,80000 9645 482,24974 -2,55026 000 -2,55026 
08/17/2004 ' 

8/17/04 FUTURES 200 9696 -484,77500 9645 482,24974 -2,52526 000 -2,52526 
08/17/2004 ' 

BIIBJ04 FUTURES 1000 9697 -2,424,125 00 9645 2,411,248 69 -12,87631 000 -12,87631 
081`1812GG4 ' 

8/18/04 FUTURES 800 9696 -1,939,100 00 9645 1,928,998 95 -10,10105 000 -10,10105 
08/18/2004 ', 

811 a/04 FUTURES 2.00 9696 -484,80000 9645 482,24974 -2,55026 000 -2,65026 
08118/2004 1 

a/30/04 FUTURES 500 9699 -1,212,375 00 9648 1.206,023 89 -6,35111 000 -6,35111 
O&W/2004 ' 

a130/04 FUTURES 700 9700 .1,697,412 50 9648 1,688,433 44 -8,97906 000 -8 .97906 
08/3012004 , 

8/31104 FUTURES 500 9711 -1,213 .875 00 96.48 1,206,023 89 -7,85111 000 .7,850 
08131/2004 ' 

9/1/04 FUTURES 300 9714 -728,55000 9648 723.61433 -4,93567 000 -4 .93567 
09/01/2004 ' 

911/N FUTURES 1000 9714 -2,428,375 00 9648 2,412,047 77 -16,32723 000 -16,327.23 
09101/2004 ' 

9/3104 FUTURES 800 9698 -1,939,600 00 9651 1,930,146 90 -9,453 .10 000 -9,45310 
09/03/2004 1 

913104 FUTURES 100 9699 -242,46250 96.51 241,26836 -1,19414 000 -1,19414 
09/03/2004 , 

9113/04 FUTURES 1800 9675 -4,353,750 00 9648 4,341,526 92 -12,22308 000 -12,22308 
09/1312004 1 

9/13/04 FUTURES 3400 9700 -8,245,000 00 9648 8,200,66196 -44,33804 000 -44,33804 
0911312004 ' 
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Page 385 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Cash and Cash Equivalent Futures 

Future Receipts 

9/13/04 FUTURES 1200 9663 -2,898 .750 00 9648 2,894.351 28 -4,39872 000 -4,39872 
09113/2004 , 
9113/04 FUTURES 1000 9650 -2,412,500 00 9648 2,411,959 40 -54060 000 
09/13/2004 ' 
9/20/04 FUTURES 1700 9713 -4,128,025 00 9674 4,111,308 18 -16,71682 000 -16,71682 
09/20/2004 ' 
9/21/04 FUTURES 900 9714 -2,185,537 50 9674 2,176,574 92 -8,96258 000 -8,96258 
09/21/2004 ' 
10/14/04 FUTURES 500 9717 -1,214,625 00 9684 1,210,558 25 -4,06675 000 -4,06675 
10/14/2004 1 
10114/04 FUTURES 1200 9719 -2 .915,700 00 9684 2,905,339 81 -10,36019 000 -10,36019 
10/14/2004 ' 
10/25/04 FUTURES 900 9721 -2,187 .22500 96 .88 2,179,810 78 -7,41422 000 -7,41422 
10/2512OD4 1 
10/25104 FUTURES 900 9721 -2,187,112 50 9688 2 .179,810 78 -7,30172 000 -7,30172 
10/2512004 ' 
10/26/04 FUTURES 1000 9718 -2,429,375 00 9688 2,422,011 97 -7,36303 000 -7,36303 
10/26/2004 1 
10/26104 FUTURES 500 9719 -1,214,875 00 9688 1,211 .005 99 -3,86901 000 -3,86901 
10/2612004 ' 
10/26104 FUTURES 500 9720 -1,214,937 50 9688 1,211,005 99 -3,93151 000 -3,90 
10/26/2004 1 
1119/04 FUTURES 200 9681 -484,05000 9691 484 .53683 48683 000 48683 
11/09/2004 ' 
11/9/04 FUTURES 200 9682 -484,07500 9691 484,53683 46183 000 46183 
11109/2004 ' 
11/17/04 FUTURES 400 9672 -967,20000 9688 968,83767 1,63767 000 1,63767 
11117/2004 , 
11/17/04 FUTURES 400 9675 -967.45000 9688 968,83767 1,38767 000 1,38767 
11/17/2004 ' 
11/17104 FUTURES 400 9677 -967,70000 9688 968,83767 1,13767 000 1,13767 
11117/2004 ' 
11/19104 FUTURES 500 9665 -1,208,125 00 9688 1,211,002 49 2,8T7 49 000 2.87749 
11119f2004 , 
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Page 386 af 445 * Realized Gain/Loss Detail 

Total Cash and Cash Equivalent Futures 552.00 .132AK352.99 131,872,232.67 -558,814 .19 -23,306.13 -582,120.32 

Northern Trust *Generated by Nofflmm Trust from penodic data on 28 Feb 05 C0661 

Realks,- GIL Detail 
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Accout mber CWFG6 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Cash and Cash Equivalent Futures 

Future Receipts 
11/23104 FUTURES 400 9666 -966,60000 9687 968,74730 2,14730 000 2,14730 

11/23/2004 ' 

11/23/04 FUTURES Soo 9667 -1,208,312 50 9687 1.210,934 12 2,62162 000 2,610 

11/23/2004 1 

11/30/04 FUTURES 500 9662 -1,207,750 00 9687 1,210,855 74 3,10574 000 3,10674 

11130/2004 '- 

12/3104 FUTURES 900 9673 -2,176,425 00 9687 2,179,540 34 3,115.34 000 3,11534 

12/03/2004 ' 

12/9/04 FUTURES 500 9676 -1,209,437 50 9687 1,210.855 74 1,41824 000 1,41824 

12/09/2004 ' 

1219104 FUTURES 500 9678 -1,209,687 50 9687 1,210,855 74 1,16824 000 1,168-24 

12/09/2004 ' 

12/28/04 FUTURES 1000 9655 -2,413,750 00 9680 2,419,887 90 6,13790 000 6,13790 
12128/2004 1, 

12/28/04 FUTURES 100 9656 -241,40000 9680 241,98879 58879 000 58879 
12/28/2004 ' 

12/28104 FUTURES 100 9657 -241,412 .50 9680 241,98879 57629 000 57629 
12128/2004 ' 

Total* for security: 572.00 436,540,650.00 113111,123%81111 .94 -416.7S&OB 0 .00 4116,75AM 

Summary of Future Receipts for Cash and Cash Equivalent Futures 668.00 -162,170,312.50 161,657,389 .75 -512,922.75 0.00 -512,gzm.w 



Totals for security : 44.00 1,652.697.50 .1,536.062-50 16,625.00 0.00 16,625.00 

FUT DEC 04 U.S T-BONDS 12-22-2004 

8131104 FUTURES -1100 11128 1,224 .093 75 11099 -1,220.843 75 3,25000 000 3,25000 

08/3112004 ' 

9/13/04 FUTURES -400 11144 445,75000 11092 -443.67361 2,07639 000 2,07639 

0911312004 1 

9/15/04 FUTURES -100 11138 111,37500 11101 -111,00886 36614 000 366 .14 

09/15/2004 

9/16/04 FUTURES -200 11116 222,31250 11102 -222,03723 27527 000 27527 

09/16/2004 1 

9/16/04 FUTURES -800 11253 900,25000 11102 -888,14891 12 .10109 000 12,10109 

09116/2004 ' 

9/16104 FUTURES -200 11116 222,31250 ill 02 -222,03723 27527 000 27527 

09116/2004 1 

9/17/04 FUTURES -300 11228 336,84375 11102 -333,07110 3,77265 000 3,7716 

09/1712004 1 

9117/04 FUTURES -100 11222 112,21875 11102 -111,02370 1,19505 000 1,19505 

09/17/2004 1 

9/17104 FUTURES -400 11219 448,75000 11102 -W,094 80 4,65520 000 4,65520 

09117/2004 1 

9/17104 FUTURES -100 11216 112,15625 11102 -111,02370 1,13255 000 1 .13255 
09/17/2004 1 

9/20/04 FUTURES -300 11241 337,21875 11102 -333,071 10 4,14765 000 4,14765 
09120/2004 1 

9120/04 FUTURES -100 11244 112,43750 11102 -111,02370 1 .41380 000 1 .41380 
09/2012004 1 

9120/04 FUTURES -2 DO 11244 224,87500 11102 -222.04740 2,82760 000 2,82760 
09/2012004 1 

9/22104 FUTURES -4 .00 11344 453,75000 11113 4",508 59 9,24141 000 9,24141 
09rM2004 I 

Northern Trust *Generated by Northern Thist from penodic data on 28 Feb 05 C0661 
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Realized GaiiVLoss Detail Page 387 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost GainfLoss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 

FUT DEC 04 5 YR 12-22-2004 TAT 
1219104 FUTURES -1400 11091 1,552,687 50 109.72 -1,536,062 50 16,62500 000 
12J09/2004 I 



Page 388 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost cost GaintLoss Gain/Loss Gain/Low 

Derivative Offsets 
Fixed Income Futures 
Future Deliveries 

9/22/04 FUTURES -400 11344 453,75000 11113 -444,50859 9,24141 000 9,24141 

09/2212004 1 

9/30/04 FUTURES -100 11188 111,87500 11145 -111,45243 42257 000 410 

09/3012004 ' 

9130/04 FUTURES -300 11191 335,71875 11145 -334,35729 1,361.46 000 1,36146 

09/30/2004 , 

9/30/04 FUTURES -200 11188 223,75000 11145 -222,90486 84514 000 84614 
09/30/2004 1 

10/1104 FUTURES -100 11203 112,03125 11146 -111,46046 57080 000 57080 
10101/2004 1 

1016/04 FUTURES -200 11116 222,31250 11146 -222,92479 -61229 000 -612.29 
10/06/2004 1 

10r7104 FUTURES -200 11078 221,56250 11146 -222,92802 -1,36552 000 -1 .36562 
10/0712004 ' 

10/12/04 FUTURES -100 11256 112.562 .50 11151 -111,50722 1,05528 000 1,05528 
1011212004 ' 

10/12/04 FUTURES -100 11263 112,62500 11151 -111,507.22 1,11778 000 1,11778 
10/1212004 , 

10/13/04 FUTURES -300 11294 338,81250 11151 -334,52167 4,29083 000 4,296 
10/1312004 ' 

'10/13104 FUTURES -100 11294 112,93750 11151 -111,50722 1,43028 000 1.430.28 
10113/2004 ' 

10/14/04 FUTURES -100 11291 112,90625 11153 -111,53355 1,37270 000 1,37270 
10/14/2004 ' 

10/14/04 FUTURES -400 11300 452,00000 11153 -446,13421 5,86579 000 5,86579 
10114/2004 ' 

10/14/04 FUTURES -400 11313 452.50000 11153 -446,13421 6,36579 000 6,36579 
10/14/2004 ' 

10/15/04 FUTURES -100 11297 112,96875 11153 A 11,533 55 1,43520 000 1,43520 
10/15/2004 ' 

101`18104 FUTURES -100 11294 112,93750 11172 -111,71990 1,21760 000 1,21760 
10/1812004 . 

10122/04 FUTURES -100 11409 114,09375 11192 -111,92064 2,17311 000 2,173.11 
1012212004 , 
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Page 389 af 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 
Future Deliveries 
10/22/04 FUTURES -100 11413 114,12500 11192 -111,92064 2,20436 000 2,20436 
10/22/2004 ' 

10/25/04 FUTURES -600 11463 687,75000 11199 -671 .92749 15,82251 000 15'a 
10/25/2004 1 

10/251G4 FUTURES -200 11444 228,87500 11199 -223,97583 4,89917 000 4,89917 
10/2WO04 I 

10/25/04 FUTURES -500 11450 572,50000 11199 -559,93958 12,56042 000 12,56042 
10/25/2G04 ' 

10/25/04 FUTURES -400 11456 458,26000 11199 -447,95166 10,29834 000 10,29834 
10/25/2004 ' 

10/26/04 FUTURES -200 11416 228,31250 11199 -223,97583 4,33667 000 4,33667 
10/26/2004 . 

10/27104 FUTURES -600 11375 682,50000 11203 -672,19162 10,30838 000 10,30838 
10/27/2004 , 

11/9/04 FUTURES -100 11206 112,06250 11212 -112,11918 -5668 000 -5668 
11/09/2004 ' 

11115/04 FUTURES -200 11238 224,75000 11210 -224,19487 55513 000 55513 
11/15/2004 ' 

11/16/04 FUTURES -500 11231 561,56250 11211 -5W.564 54 99796 000 99 
11/16/2004 ' 

16 
11/22/04 FUTURES -200 11316 226,31250 11220 -224,40142 1,91108 000 1,91108 
11/2212004 ' 

11r22104 FUTURES -400 11325 453.01)0 00 112.20 -448,80284 4,19716 000 4,19716 
11/22/2004 ' 

11/23/04 FUTURES -100 11291 112,90625 11224 -112,24252 66373 000 66373 
11/23/2004 ' 

11/26/04 FUTURES -200 11250 225,000.00 112.25 -224,50270 49730 000 49730 
11/26/2004 ' 

11/26104 FUTURES -100 11253 112,53125 11225 -112,25135 27990 000 27990 
11/26/2004 ' 

11/26/04 FUTURES -6200 11200 6,944,000 00 112-25 -6,959,583 80 -15,58380 000 -15.58380 
11/26=04 . 

11129/04 FUTURES -400 11150 446,00000 11225 -449,00541 -3,00541 000 -3,00541 
11/2912004 1 
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Totals for security: .283.00 31,555.562.50 -31,676,531 .27 '179,031 .23 0 .00 179,031 .23 

FUT JUN 04 00-21,2004 

3/2/04 FUTURES -200 11384 227,68750 11363 -227,25000 43750 000 43750 

03/0212004 1 

3/2/04 FUTURES -500 11370 568,51563 11366 -568,28125 23438 000 234 .38 

03/02/2004 1 

3/9/04 FUTURES -500 11606 580,31250 11533 -576,64513 3,667.37 000 3.60 

03/09/2004 1 

3/11/04 FUTURES -2.00 11602 232,03125 11541 -230 .82616 1,20507 000 1 .20507 

03/11/2004 1 

3/12/04 FUTURES -200 11602 232,03125 11541 -230,82619 1,20506 000 1,20506 

03/1212004 '. 

3/12/04 FUTURES -2900 11602 3.364,453 13 11541 -3,346,979 68 17,47345 000 17,47345 
03/12/2004 ' 

3/15104 FUTURES -1100 11600 1,276,000 00 115 .47 -1,270,163 48 5,83652 000 5,&36 52 

03/1512004 ' 

3/17/04 FUTURES -200 11614 232,28125 11563 -231,26934 1,01191 000 1,01191 
03117/2004 1 

3/17/04 FUTURES -200 11614 232,281 .25 115 .63 -231,26934 1,011 .91 000 1,01191 
03117/2004 ', 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Low 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 

12/2104 FUTURES 400 11050 442,00000 112-25 -449.00541 -7,00541 000 -7,OD5 41 
12/0212004 1 1 

12/6104 FUTURES -4900 11250 5.512,500 00 11225 -5.500,316 22 12,18378 000 12,110 
12/0612004 ' 
1217104 FUTURES -2100 11263 2,365,125 00 112 .25 -2.357,278 38 7,84662 000 7,84662 
12107/2004 1 
12/9/04 FUTURES -600 11397 683,81250 11233 -673,96120 9,85130 000 9,85130 
1210912004 ' 
12/10/04 FUTURES -1200 11400 1,368,000 00 11233 -1,347,922 41 20,07759 000 20,0T7 59 
12110/2004 ' 
12/13104 FUTURES -100 11400 114,00000 11233 -112,32687 1,67313 000 1,673.13 
12/13/2004 1 



Page 391 of 445 + Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shams/Par Price Proceeds Cost cost Gain/Low Gain&oss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 
3118/04 FUTURES -200 11578 231,56250 11590 -231,79310 -23060 000 -23060 
03/1812004 ', 

3118/04 FUTURES -100 11609 116,09375 11690 -115,89655 197.20 000 
03/18/2004 1 

3/18/04 FUTURES -100 11611 116,10938 11590 -115,89655 212 a3 000 21283 
0311812004 , 

3/18/04 FUTURES -200 11577 231,53125 11590 -231,79310 -26185 000 -26185 
03/1812004 ' 

3118/04 FUTURES -200 11578 231.56250 11590 -231,79310 -23060 000 -23060 
03/18/2004 ' 

3(22104 FUTURES -100 11578 115,78125 11590 -115,89662 -11537 000 -11537 
03/2212004 ' 

3/22104 FUTURES -100 115 T7 115,76563 11590 -115,89662 -13099 000 -13099 
03122/2004 1 

3/24/04 FUTURES -400 11622 464,87500 11590 -463.58648 1,28852 000 1,28852 
03/24/2004 1 

3/24/04 FUTURES -300 11617 348,51563 11590 -347,68986 825 T7 000 82577 
03/24/2004 ' 

3/24104 FUTURES -300 11616 348,46875 11590 -347 .68986 77889 000 7711 
03/24/2004 1. 

3/29/04 FUTURES -200 11497 229,93750 11590 -231,79324 -1 .85574 000 -1,85574 
03/29/2004 ', 

3/29/04 FUTURES -200 11505 230,09375 11590 -231,79324 -1,69949 000 .1,69949 
03/29/2004 , 

3/29/04 FUTURES -1500 11484 1,722,656 25 11590 -1,738,449 31 -15,79306 000 -15,79306 
03/29/2004 1 

3/29/04 FUTURES -3200 11484 3,675,GOO 00 11590 -3,708,69187 -33,69187 000 -33,691.87 
03/29/2OD4 I 

3/29104 FUTURES -100 11514 115.14063 11590 -115,89662 -75599 000 -75699 
03129/2004 , 

3/29/04 FUTURES -200 11514 230,28125 11590 -231,79324 -1,511 99 000 -1,51199 
03129/2004 ' 

3129/04 FUTURES -300 11513 345,37500 11590 -347,68986 -2,31486 000 -2,31486 
0312912004 ' 
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Page 392 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative 0 ets 
Fixed Income Futures 

Future Deliveries 

3/29/04 FUTURES -200 11484 229,68750 11590 -231,79324 -2.10574 000 -2,10574 
03/29/2004 1 

3/30/04 FUTURES -700 11514 805.98438 11531 -807,21216 -1,22778 000 .1,2* 
03/3012004 ' 

3130/04 FUTURES -700 11511 805,76563 11531 -807,21216 -1,44653 000 -1,44653 
03130/2004 ' 

3/30/04 FUTURES -200 11497 229,93750 11532 -230,63205 -69455 000 -694.55 
03130/2004 ' 

411/04 FUTURES -500 11478 573,90625 11531 -578,52554 -2,61929 000 -2,619-29 
04/01/2004 1 

4/2/04 FUTURES -700 11316 792,09375 115.29 -807,05983 -14,96608 000 -14,96608 
04/02/2004 

412104 FUTURES -100 11278 112,78125 11529 -115,29426 -2,51301 000 -2,51301 
04/02/2004 , 

4/2104 FUTURES -300 11278 338,34375 11529 -345.88278 -7,53903 000 -7,5N 03 
04/02/2004 ' 

4/2104 FUTURES -400 11250 450,00000 11529 -461,17704 -11.1T704 000 -11,17704 
04/0212004 , 

4004 FUTURES -400 11228 449,12500 11529 -461,177 04 -12,05204 000 -12,05204 
04/02/2004 ', 

4/2/04 FUTURES -900 11314 1,018,265.63 11529 -1,037,648 35 -19,38272 000 -1g.no 
04/02/2004 1 

412104 FUTURES -700 113 ZO 792,42188 11529 -807,05983 -14,63795 000 -14,63795 
04/02/2004 1 

4/13/04 FUTURES -700 11159 781,15625 11375 -796,24415 -15,08790 000 -15,08790 
04113/2004 ' 

4116104 FUTURES -100 11159 111,59375 11236 -112,35975 -76600 000 -76600 
04/16/2004 ' 

4/20/04 FUTURES -100 11116 111,15625 11230 .112,30348 -1,14723 000 -1,14723 
04/2012004 ~ 

4/20/04 FUTURES -600 11119 667,12500 11230 -673,820.86 -6,15N 86 000 -6,69586 
04/20/2004 i 

4/21104 FUTURES -300 11088 332,62500 11228 -336,84141 -4,21641 000 -4,216 .41 
04/21/2004 ' 

Northern Trust *Generated by Northern Trust frorn penodic data on 28 Feb 05 C0661 

Realk, GIL DeW 
01 Jan 04 - 31 Doe 04 

Accou, Ydw Cff 06 

CWFON - WAIIA CORE PLUS 

CWFOG 



Page 393 of 445 
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Trade/ Trade Unit Market Translation Total 

Settle Date SharesPar Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Low 

Derivative ets 
Fixed Income Futures 

Future Deliveries 

4121/04 FUTURES -400 lio 88 443,50000 11228 -449,12188 -5,62188 000 -6,62188 

04/21/2004 1 

4121 t04 FUTURES -700 11088 T76,125 00 11228 -785,96330 -9,a38 30 000 -9.80 

04/2112004 ' 

4/22104 FUTURES -700 11127 T78,859 38 11211 -784,76076 -5,90138 000 -5,90138 

0412212004 1 

4/22/04 FUTURES -1 .00 11125 111.25000 11211 -112,10868 -a58 68 000 -85868 

04/22/2004 ' 

4/26/04 FUTURES -200 11084 221,68750 11175 -223,49028 -1,80278 000 -1,80278 

04/26/2004 ' 

4126/04 FUTURES -500 11083 554,14063 11174 -558,72569 -4,58506 000 -4,58506 

04126/2004 1 

4/26/04 FUTURES -400 11083 443.31260 11175 -446,98055 -3,66B 05 000 -3,66805 

04/26/2004 ' 

4/26104 FUTURES -300 11081 332,43750 1`11 75 -335,23641 -2,79791 000 -2,79791 

04/26/2G04 ' 

4/29/04 FUTURES -600 11034 662,06250 11175 -670,47083 -8,40833 000 -8,40833 

04/2912004 ' 

4/30/04 FUTURES -200 11041 220,81250 11175 -223,49028 -2,677.78 000 -2,677 78 

04/30/2004 1 

4130/04 FUTURES -100 11033 110,32813 11174 -111,74514 -1,41701 000 -1,410 

04/3012004 ' 

4/30/04 FUTURES -200 11034 220,68750 11175 -223,49028 -2,80278 000 -2,80278 
04/30/2004 

4/30ID4 FUTURES -300 11031 330,93750 11175 -335 .23541 -4,29791 000 -4.29791 
04/3012004 , 

4/30104 FUTURES -400 11056 442.25000 11175 -446,98055 -4,73055 000 -4,73055 
04/30/2004 ' 

4/30104 FUTURES ~3 00 11050 331,50000 11133 -333,99028 -2,49028 000 -2,49028 
04/30/2004 ' 

4130104 FUTURES -100 11041 110,406.25 11175 -111,74514 -1,33889 000 -1,33889 
0413012004 ' 

5r7/04 FUTURES -700 10853 759,71875 11049 -773,43164 -13,71289 000 -13,71289 
05/07/2004 ', 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Reaftu -- GIL Detail 
01 Jan 04 ~ 31 Doc 04 

Accoui riber CWFOG 

CWFDN - WAM CORE PLUS 

CWFOS 



Accout nber CWfO6 

CWVFDN - WAM CORE PLUS 

CWFOG 

Page 394 af 445 * Realized Gain/Loss Detail 

Total* for security : 403.00 45,351 .437.57 -456554,000.09 -M56152 0.00 -206,56ZS2 

FUT MAR 05 11 0 YR 03-22-20 

Northern Trust *Generated by Northern Trust frorn periodic data on 26 Feb 05 C0661 

Realiu- GIL Detail 
01 Jan 04 - 31 Doc 04 

Trade/ Trade Unit Market Translation Total 

Settle Date ----SharestPar Price Prooseds cost cosL Gain/Loss Gain/Loss Gain/Loss 

Derivative 0 ets 
Fixed Income Futures 
Future Deliveries 

5f7/04 FUTURES -300 10828 324,84375 11049 -331,47070 -6,62695 000 -6,62695 

05107/2004 1 

5f7/04 FUTURES -300 10827 324,79688 11049 -331,47070 -6,67382 000 -6,6710 

05107/2004 ' 

517/04 FUTURES -300 10856 325.687 50 11049 -331,47070 -5,78320 000 -5.78320 

05/07/2004 ' 

5f7/04 FUTURES -1000 10856 1,085,625 00 11049 -1,104,902 35 -19,2T7 35 000 -19,27735 

05/07/2004 ' 

5110/04 FUTURES -700 10844 759,06250 10993 -769,51845 -10,45695 000 -10.45595 

05/10/2004 1 

5/20/04 FUTURES -300 10922 327,65625 10989 -329,67475 -2,01850 000 -2.01850 

05/2012004 1 

5124/04 FUTURES -4000 11200 4,480,000 00 10985 -4,393,922 11 86,07789 000 86,OT7 89 

05124/2004 ' 

5125104 FUTURES -1400 10925 1 .529,500 00 10985 -1,537,872 74 -8,37274 000 -8,37274 

05125/2004 ' 

5/26/04 FUTURES -200 10956 219,12500 109.85 -219 .69611 -57111 000 -57111 

05/26/20134 11 

5/26/04 FUTURES -3300 10956 3,615,562 50 10985 -3,624,985 75 -9,42325 000 .9,42325 
06/26/2004 ~ 

6MI04 FUTURES -200 10972 219,43750 10983 -219,65118 -21368 000 -2130 
0610112004 ' 

6/1104 FUTURES -200 10931 218,62500 10983 -219,65118 -1,02618 000 -1,02618 
06/01/2004 ' 

613/04 FUTURES -400 10931 437,25000 10983 -439.30235 -2 .05235 000 -2,05235 
06/03/2004 1 

WIN FUTURES -100 10894 108,93750 10983 -109,82559 -88809 000 -88809 
G6/0712004 ' 

6/9/04 FUTURES -100 10900 109,00000 10983 -109,82559 -82559 000 -82559 
06/09/2004 ' 



Accoui V411W CWF06 

CWFDN - WAM CORE PLUS 

CWFOO 

Reafia.- GIL Detail 
01 Jon 04 - 31 Doc 04 

Totals for security : -U.00 2.444.093.75 -2AN,995 .28 4,09BA7 0.00 4,004A7 

FUT SEP 04 09-21-20gl 

5/28/04 FUTURES -300 10863 325,87500 10800 -323,99219 1,88281 000 1,88281 
05128/2004 1 

5t28104 FUTURES -200 10841 216,81250 108.00 -215,99479 81771 000 81771 
05/28J2004 1 

WIN FUTURES -100 10742 107,42188 10801 -108,01190 -59002 000 -59002 
W07/2004 , 

Northern Trust *Generated by Northern Trust ftom peficidic data on 28 Feb 05 C0661 

Realized Gain/Loss Detail Page 395 of 445 

Trade/ Trade Unit Market Translation Total 
ttle Date Shares/Par Price Proceeds cost cost GainJLoss. Gain/Loss Gain/Lon 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 

11/24/04 FUTURES -7100 11171 7,9311,476.60 11170 -7,930,682 85 59375 000 59375 
11/24/2004 1 AML 

Totals for security: -71 .00 7,931,476.60 -7,930,692.85 593.75 0.00 5w 

FUT MAR 05 U.5 T43ONDS 03-22-200 
11/30/04 FUTURES -100 11009 110,09375 11200 -112,00000 -1,90625 000 -1,90625 
11/3012004 1 
1213/04 FUTURES -100 11106 111,06250 10974 -109,73798 1,32452 000 1,32452 
12/03/2004 1 
12/3/04 FUTURES -400 11113 444.50000 10974 -4W951 92 5,54808 000 5,54808 
12tO3/2004 ' 
1213/04 FUTURES -300 11113 333,37500 10974 -329,21394 4,16106 000 4,16106 
12tO3/2004 1 
12/6/04 FUTURES -100 11147 111,46875 11022 -110,21899 1,24976 000 1,24976 
12/06/2004 , 
1216/04 FUTURES -100 11150 111,50000 11022 -110,21899 1,28101 000 1 .28101 
12106/2004 1 
12/6104 FUTURES -100 11153 111,531 .25 11022 -110,21899 1,31226 000 1,31226 
12106/2004 1 
12/6104 FUTURES -1 .00 11156 111,56250 11022 -110,21899 1,34351 000 1,30 
12/06/2004 1 
12124/04 FUTURES -600 11100 666,00000 11214 -672,81032 -6,81032 000 -6,81032 
12/24/2004 1 
12/24/04 FUTURES -300 11100 333,00000 11214 -336,40516 -3,40516 000 -3,40516 
12/24/2004 ' 



Page 396 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost___ Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 
Future Deliveries 

6/7/04 FUTURES -300 10747 322,40625 10801 -324,03570 -1,62945 000 -1,62945 
06/07/2004 1 

W104 FUTURES -100 10742 107,4211 88 10801 -108,01190 -59002 000 
06/07/2004 ' 

6/8/04 FUTURES -100 10767 107,67188 10800 -108,00357 -33169 000 -33169 
06/08/2004 ' 

618/04 FUTURES -1400 10767 1,507,406 25 10800 -1,512,049 95 -4.64370 000 -4,64370 
06/0812004 , 

6/8/04 FUTURES -1100 10769 1,184,562 50 10800 -1,188,039 24 -3,47674 000 -3,47674 
06/08/2004 , 

&9/04 FUTURES -700 10755 752,82813 10800 -755,98369 -3,15556 000 -3,15556 
06/09/2004 1 

6/9/04 FUTURES -100 10739 107,39063 10800 -107,99767 -60704 000 -60704 
06/09/2004 ' 

6/9/04 FUTURES -2100 10756 2,258,812 50 10800 -2,267 .951 09 -9,13859 000 -9,13859 
06109/2004 

6124/04 FUTURES -400 10917 436,68750 10823 -432,92472 3,76278 000 3,76278 
06/24/2004 ' 

6/25/04 FUTURES -600 10888 653,250 00 108.29 -649,75498 3,49502 000 3,495 
06/25/2004 ', 

16 

6/25104 FUTURES -100 10888 108,87500 108 .29 -108,29250 58250 000 68250 
06/25/2004 , 
6/25/04 FUTURES -600 10888 653,25000 10829 -649,75498 3,49502 000 3,49502 
06/25/2004 1 

7/1/04 FUTURES -200 10936 218,71875 10861 -217,22930 1.48945 000 1,489.45 
07/01/2004 ' 

7/1/04 FUTURES -200 10936 218,71875 108.61 -217 .22930 1,48945 000 1.48945 
07/01/2004 , 

7/6104 FUTURES -300 11052 331,54688 10907 -327,21640 4,33048 000 4,33048 
07/0612004 ' 

7f7104 FUTURES -200 11048 220,96875 10907 -218,14427 2,82448 000 2,82448 
07/07/2004 ' 

7/8/04 FUTURES -200 11048 220,96875 10907 -218,14427 2,1524 48 000 2,a24 48 
07108f2OO4 I 

Northern Trust *Generated by Northern Trust from periodic data on 26 Feb 05 C0661 

Realia.- GIL Detail 
01 Jan 04 - 31 Doc 04 

Accoui wber CWF46 

CVVFDN - WAN CORE PLUS 

CWF06 



Page 397 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Prooeeds cost cost Gainjil-oss GaintLoss-- Gain/Loss 

Derivative Offsets 
Fixed Income Futures 
Future Deliveries 

7/8/04 FUTURES -1600 11048 1,767,75000 10907 -1,745,154 12 22,59588 000 22,59588 
07/0812004 ' 

7/8/04 FUTURES -500 11060 552,50000 10907 -545,36066 7,13934 000 7,1 

07/0812004 ' 0 

718/04 FUTURES -300 11053 331,59375 10907 -327,21640 4,37735 000 4,37735 

07/08/2004 ' 

718104 FUTURES -100 11063 110.625 00 10907 -109,07213 1,65287 000 1,55287 
07/08/2004 1 

718/04 FUTURES -200 11061 221,21875 10907 -218,14427 3,07448 000 3,07448 
07/08/2004 '. 

7/9/04 FUTURES -200 11064 221,28125 10919 -218,37964 2,90161 000 2,90161 
07/09/2004 1 

7/14/04 FUTURES -300 11038 331,125.00 10953 -328,58933 2,53567 000 2,53567 
07/14/2004 ' 

7114/04 FUTURES -300 11053 331.59375 10953 -328,58933 3,00442 000 3,00442 
07/1412004 ' 

7/15/04 FUTURES -200 11033 220,65625 10953 -219,05955 1,59670 000 1,59670 
07115/2004 1 

7/15/04 FUTURES -100 11033 110,32813 10953 -109,52978 79835 000 79835 
07115/2004 ' 

7/21/04 FUTURES -300 11023 330,70313 11042 -331 .26281 -55968 000 -550 
07/21/2004 1 

7/21104 FUTURES -100 110.50 110,50000 11042 -110,42094 7906 000 7906 
07/2112004 ' 

7/27/04 FUTURES -300 10978 329,34375 11046 -331,37502 -2,03127 000 -2 .03127 
07/27/2004 ' 

7/28104 FUTURES -200 10980 219,59375 11046 -220,91668 -1,32293 000 -1,32293 
07/28/2004 ' 

7/28104 FUTURES -100 10966 109,65625 11046 -110,45834 -80209 000 -80209 
07/2812004 1 

7/28/04 FUTURES -200 10970 219,40625 110.46 -220,91668 -1,51043 000 -1,51043 
07/28/2004 ' 

7/28/04 FUTURES -100 10966 109,65625 11046 -1`10,458 34 -80209 000 -80209 
07/28/2004 ' 

Northern Trust *Generated by Northem Trust frorn periodic data on 28 Feb 05 C0661 

Realks- GIE Detail 
01 Jon 04 - 31 Doc 04 

Accoui nber CWM 

CWFUN - WAN ACORE PLUS 

CwM 



Page 398 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date SharestPar Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 
Future Deliveries 
7/30/04 FUTURES -200 11072 221,43750 11040 -220,80622 63128 000 6331 28 
07/30/2004 ' 

7/30/04 FUTURES -200 '110 72 221,437 50 11040 -220,80622 63128 000 
60 

07/30/2004 ' 

7/30/04 FUTURES -200 11028 220,56250 11040 -220,80622 -24372 000 -24372 
07/3012004 ' 

7130104 FUTURES -200 11053 221,062 50 11040 -220,80622 25628 000 25628 
07130/2004 ' 

7/30/04 FUTURES -300 11061 331,82813 11040 -331,20933 61880 000 61880 
07/30/2004 ' 

7130/04 FUTURES -300 11016 330,46875 11040 -331,20933 -74058 000 -74058 
07/30/2004 ' 

7/30104 FUTURES -400 11038 441,50000 11040 -441,61244 -11244 000 -11244 
07/30/2004 ' 

7/30/04 FUTURES -200 11005 220.09375 11040 -220.80622 -71247 000 -71247 
07/30/2004 ' 

a/2/04 FUTURES -200 11106 222,12500 11040 -220,80622 1,318 T8 000 1,31878 
08/0212004 ' 

812/04 FUTURES -100 11105 11 '1,046 88 11040 -110.40311 643 T7 000 643 77 
08/0212D04 ' 

8/2/04 FUTURES -100 11105 111,04688 11040 -110,40311 643 77 000 640 
08/0212004 ' 

8/3/04 FUTURES -100 11089 110,89063 11042 -110,42405 46658 000 46658 
08/0312004 ' 

8/3/04 FUTURES -100 11091 110,90625 11042 -110,42405 48220 000 48220 
08/03/2004 - 

8/6/04 FUTURES -100 11269 112,68750 11075 -110,74967 1,93783 000 1,93783 
08106/2004 ' 

8/6/04 FUTURES -100 11263 112,62500 11075 -110,74967 1,87533 000 1,87533 
08/06/2004 ' 

8/6/04 FUTURES -400 11266 450,62500 11075 -442,99867 7.62633 000 7.62633 
O8tO6/2DO4 ' 

8/6/04 FUTURES -300 11266 337,96875 110.75 -M.249 01 5,71974 000 5,71974 
08/0612004 ' 

Northern Trust 'Generated by Nodhem Trust fmin periodic data on 28 Feb 05 C0661 

Realk, G11L Detail 
01 Jan 04 - 31 Doe 04 

Accoui AberCWF06 

CWFDW - WAU CORE PLIA 

CWFOG 



Page 399 of 445 * Realized Gain/Loss Detail 

Totals for security : -n?.00 31,764,87&07 .31,569,000 .06 175,874 .99 0 .00 175,974.99 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realiz, GIL Detail 
01 Jan 04 - 31 Doc 04 

Accow. nber CWF86 

CWFDN - WAM CORE PLUS 

CWF06 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 
8/9/04 FUTURES -200 11256 225,12500 11131 -222,61022 2,51478 000 2,51478 

08/09/2004 ' 

8110104 FUTURES -100 11225 112,25000 I'll 54 -111,53595 71405 000 
710 

08/1012004 ' 

8/10/04 FUTURES -100 11239 112,39063 11153 -111,53595 85468 000 85468 

08110/2004 ' 

8/10/04 FUTURES -200 11236 224,71875 11154 -223,07189 1,64686 000 1,64686 

0811012004 ' 

P/12/04 FUTURES -600 11234 674,06250 11165 -669,91184 4,15066 000 4,15066 
0811212004 ' 

8/12/04 FUTURES -800 11234 898,75000 11165 -893,21579 5,53421 000 5,53421 
08/1212004 

8/18104 FUTURES -700 11272 789,03125 11184 -782,90581 6,12544 000 6,12544 
08118/2004 ' 

8/24/04 FUTURES -300 11216 336,46875 11184 -335,53106 93769 000 93769 
08124/2004 ' 

8/27/04 FUTURES -2700 '112 DO 3,024,000 00 11184 -3,019,T79 56 4,22044 000 4,22044 
06/27/2004 ' 

8131104 FUTURES -800 11372 909,75000 11192 -8W367 19 14,38281 000 14,38281 
08/31/2004 - 

11131104 FUTURES -900 11373 1,023,609 38 11192 -1,007,288 09 16,32129 000 16,320 
08/31/2004 ' 

8131104 FUTURES -800 11350 908,00000 11192 -895,36719 12,63281 000 12,63281 
08/31/2004 1 

9/l/G4 FUTURES -700 11344 794,06250 11192 -783,44629 10,61621 000 10,61621 
09/01/2004 ' 

9/1/04 FUTURES -700 11344 794,06250 11192 -783,44629 10,61621 000 10,61621 
09/01/2004 , 

9/2/04 FUTURES -300 11341 340,21875 11192 -335,76269 4,45606 000 4,45606 
09/0212004 ' 

9/9/04 FUTURES -900 11344 1,020,937 50 11192 -1,007,288 08 13,64942 000 13,64942 
0910912004 ' 



Accoui nber CVWF86 Realizi. GIL Detail 
01 Jan 04 - 31 Doc 04 CWFDN - WAM CORE PLUS 

CWF06 

Realized Gain/Loss Detail Page 400 of 445 

Trade/ Trade Unit Market Translation Total 
.Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 

FUT SEP 04 5 YR T NT 
6/1/04 FUTURES -100 10801 108,00781 10841 -108,40625 -39844 0 GO 

.30 06/01/2004 ' 

Totals for securlty, 

FUT SEP 04 U.8 T-BONDS 09-21-20 

6/1104 FUTURES 

0610112004 

611/04 FUTURES 
06/0112004 

6/3/04 FUTURES 

06/03/2004 

6/3104 FUTURES 
06/03/2004 

6/8/04 FUTURES 

06108/2004 

6/8/04 FUTURES 

06/08/2004 

6/25/04 FUTURES 
06/25/2004 

6/25/04 FUTURES 
06/25/2004 

6/28/04 FUTURES 

06/28/2004 

6128/04 FUTURES 
06/28/2004 

716104 FUTURES 
07/06/2004 

716/04 FUTURES 
07106/2004 

716/04 FUTURES 

07/06/2004 

7/9/04 FUTURES 

07109/2004 

Northern Trust -Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

-1.00 1108,007 .811 -108 .406.25 -MA4 0 .00 -3W." 

-300 10488 314,62500 10397 -311,90625 2,71875 000 2,71875 

-200 10488 209,75000 103 9T -207,93750 1,81250 000 1,81250 

-100 104 09 104,09375 10397 -103,96875 12500 000 12500 

-100 10409 104 .09375 10397 -103,96875 12500 000 12500 

-400 10366 414,62500 10434 -07,347 22 -2,72222 000 -2,72222 

-200 10369 207 .37500 10434 -208,67361 -1,29861 000 -1,29861 

-100 10600 106,00000 10398 -103,98029 2,01971 000 2,01971 

-2100 10800 2,226,000 00 10398 -2.183,586 18 42,41382 000 42,4130 

-200 10506 210,12500 10399 -207,98752 2,13748 000 2,13748 

-200 10528 210,56250 10399 -207,98752 2,57498 000 2,57498 

-100 10813 108,12500 10458 -104,57670 3,54830 000 3.54830 

-100 10816 108,15625 10458 -104,57670 3,57955 000 3,57955 

-100 10813 108,12500 10458 -1134,576 70 3,54830 000 3,54830 

-100 10800 108.00000 10458 -104,57670 3,42330 000 3,42330 



Page 401 of 445 
* Realized Gain/Loss Detail 

Trade/ Trade Unit Market Translation Total 

Settle Date Shares[Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 

7/15/04 FUTURES -400 10784 431,37500 10462 -418,47098 12,90402 000 12 .90402 

07/15/2004 ' 

7/16/04 FUTURES -200 10884 217,68750 10462 -209,23549 8,45201 000 8,410 

07116/2004 ' 

7/16104 FUTURES -300 10888 326,62500 10462 -313,85323 12,77177 000 12,77177 

07/16r2004 ' 

7/16104 FUTURES -100 10888 108,87500 10462 -104,61774 4,25726 000 4,25726 

07/16/2004 ' 

7/27104 FUTURES -200 10725 214,50000 10486 -209,71172 4.78828 000 4,78828 

0712712004 1 

7/27/04 FUTURES -200 10669 213,37500 10486 -209,71172 3,66328 000 3,66328 

07/27/2004 ' 

7/28/04 FUTURES -200 10669 213.37500 10486 -209,71172 3,66328 000 3,66328 

07/28/2004 ' 

7128104 FUTURES -100 10669 106.68750 10486 -104,85586 1,83164 000 1,63164 

07r28/2004 ' 

813/04 FUTURES -200 10653 217,06250 10496 -209,91217 7,15033 000 7,15033 

08/0312004 , 

8/3/04 FUTURES -100 10816 108.15625 10496 -104,95608 3.20017 000 3,20017 

0810312004 ' 

813/04 FUTURES -200 10853 217,06250 10496 -209,91217 7,15033 000 7.10 

08/03/2004 1 

8/18/04 FUTURES -300 11106 333,18750 10613 -318 .38390 14,80360 000 14,80360 

08118/2004 

8118/04 FUTURES -400 11166 446,62500 10613 -424,51187 22,11313 000 22,11313 
08/1812004 ' 

8118/04 FUTURES -300 11100 333,00000 10613 -318,38390 14,61610 000 14,61610 
08/1812004 ' 

8/23/04 FUTURES -200 11050 221,000 00 10617 -212,34758 8,65242 000 8,65242 

08/23/2004 1 

8/24/04 FUTURES -200 11025 220.50000 1D617 -212,34758 8,15242 000 8,15242 
0812412004 ' 

8/27/04 FUTURES -1400 11100 1.554,000 00 106.17 -1,486,433 08 67,56692 000 67,56692 
0812712004 ' 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 

Realiz, -, GIL Detail 
01 Jan 04 - 31 Dec 04 

Accou . n1bw CWF86 

CWFDN - WAM CORE PLUS 

CWFO6 



Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

ACCOU. mAw CWF86 
Realk, -, GIL Detail CWFDN - WAU CORE PLUS 
01 Jan 04 - 31 Doc 04 CWFO6 

Realized Gain/Loss Detail 
Page 402 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price ---Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 
8/27/04 FUTURES -2900 11000 3,190,000 00 10617 -3,079,039 95 110,96005 000 110,96005 

08127/2004 1 
8/27104 FUTURES -2500 10700 2,675,000 00 10617 -2.654,344 79 20,65521 000 20 

08/27/2004 ', 
8/31104 FUTURES -3600 11253 4,051,125 00 10636 -3,1128,914 07 222,21093 000 222 .21093 

08131/2004 ' 
8/31104 FUTURES -1100 11278 1,240,593 75 10636 -1 .169,945 96 70 .64779 000 70,64779 
08/31/2004 ' 
919104 FUTURES -4000 11200 4,480,000 00 10636 -4,254,348 96 225,65104 000 225,65104 
09109/2004 ' 
9/10/04 FUTURES -2100 11231 2,358,562 50 10636 -2,233,533 21 125,02929 000 125.02929 
09/1012004 ' 
9114/04 FUTURES -4500 11231 5,054.062 50 106 .36 -4,786,142 58 267,91992 000 267,91992 
09/14/2004 ' 
9115/04 FUTURES -500 11231 50,5632 50 10636 -531,79362 29,76888 000 29,76888 
09/1512004 ' 

Totals for security: -305 .00 33,633,65&n -32,ni,070.32 1,342,58&93 0 .00 1,342,595.93 

U.S T-BONDS 06-21-200 

2/27/04 FUTURES -500 11184 559,21875 10906 -545,31250 13,90625 000 13,9* 

0212712004 ' 

3/3/04 FUTURES -100 111 16 111 .15625 11148 -111,47656 -320 31 000 -32031 

03103/2004 ' 

315/04 FUTURES -200 11438 228,75000 11143 -222,86094 5,88906 000 5,88906 

03/0512D04 ' 

315/04 FUTURES -200 11441 228,81250 11143 -222,86094 5,95156 000 5,96156 

03/0512004 ' 

3/8/04 FUTURES -200 11481 229,62500 11228 -224 .56588 5,05912 000 5,05912 

03/0812DO4 ' 

3/8/04 FUTURES -200 11475 229,50000 11228 -224,56589 4,93411 000 4,9.3411 

03/0812004 ' 

3/9/04 FUTURES -400 11550 462,00000 11228 -449,131 T7 12,86823 000 12,86823 

03/0912004 ' 



Page 403 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 

3/9104 FUTURES -400 11481 459,25000 11292 -451,66133 7,58867 000 7,58867 
03/09/2004 ' 

W9104 FUTURES -1 DO 11550 115,50000 11228 -112,28294 3,21706 000 3,210 

03/09/2004 ' 

3/15/04 FUTURES -400 11528 461,12500 11540 -461,61595 -49095 000 -49095 
03/15/2004 1 

3/15/04 FUTURES -100 11500 115,00000 11540 A 15,403 99 -40399 000 -40399 
03/1512004 ' 

3/16/04 FUTURES -100 11497 114,96875 11537 -115,37188 -40313 000 -40313 
03/1612004 1 

3116/04 FUTURES -1700 11497 1.954,468 75 11537 -1,961,322 04 -6,85329 000 .6,85329 
03/16/2004 , 

3/16/04 FUTURES -400 11509 460,37500 11537 -461,48754 -1,11254 000 -1,11254 
03/16/2004 ' 

3/17/04 FUTURES -800 11588 927,00000 11535 -922,81326 4,18674 000 4,18674 
03/1712004 ' 

3117/04 FUTURES -400 11578 463,12500 11535 -461,40663 1,71837 000 1,71837 
03117/2004 ' 

3117fO4 FUTURES -1600 11616 1,858,500 00 11606 -1,856,890 82 1,60918 000 1,60918 
0311712004 ' 

3117/04 FUTURES -400 11581 463,25000 11535 -461 .40663 1,84337 000 1.60 
03117/2004 ' 

3/30104 FUTURES -200 11378 227,56250 11520 -230.39583 -2,83333 000 .2,83333 
0313012004 1 

3130/04 FUTURES -100 11388 113,87500 11520 -115,19792 -1,32292 000 -1,32292 
03/30/2004 ' 

4/1104 FUTURES -200 11325 226,50000 11385 -227,70000 -1,20000 000 A,200 00 
04/01/2004 ' 

411104 FUTURES -100 11350 113,50000 11385 -113,85000 -35000 000 -35000 
04/01=04 ' 

4/1/04 FUTURES -100 11378 113,781.25 11385 -113,85000 -6875 000 -68.75 
04101/2004 ' 

4/1104 FUTURES -100 11350 113,50000 11385 -113,85000 -35000 000 -35000 
0410112004 ' 
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Takals for security: -296.00 32,05ZO62.50 .3Z1192AW.99 -1140,437 .49 0 .00 .14OA37 .49 

US I OYR NOTE FUTURE 1240,2004 

a/31104 FUTURES -1100 11233 1,235,609 38 11198 -1,231 .812 60 3,79688 000 3,79688 
08/31/2004 ', 

Northern Trust *Generated by Northem Trust ftorn periodic data on 28 Feb 05 C0661 

Realizi. , GIE Detail 
01 Jan 04 - 31 Doc 04 

Trade/ Trade Unit Market Translation Total 

-Settle Date Shares/Par Price Proceeds Cost cost Gain/Loss Gain/Loss Gain/Low, 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 

4112104 FUTURES -100 10984 109,84375 11113 -111,12625 -1,2112 50 000 -1,28250 

04/1212004 ' 

4/16/04 FUTURES -100 10838 108,37500 11063 -110,62808 -2,25308 000 -2,2* 

04/16/2004 ' 

4/21/04 FUTURES -600 10744 644,62500 11017 -661 .04390 -16,41890 000 -16,41690 

04121/2004 ' 

4/21/04 FUTURES -400 10744 429,75000 11017 -440,69593 -10.94693 000 -10,94593 
04/21/2004 1 

4/30/04 FUTURES -300 10713 321,37500 10867 -326,00083 -4.62583 000 -4,62583 

04/30/2004 ' 

4/30104 FUTURES -1400 10675 1,494,500 00 10867 -1,521 .337 19 -26,83719 000 -26.83719 

04/30/2004 ' 

5/7/04 FUTURES -200 10438 208,75000 10781 -216,61567 -6,86567 000 -6,86567 
05107/2004 ' 

5/7104 FUTURES -1000 10438 1,043,750 00 107 8`1 -1,078,076 35 -34,32835 000 -34,32835 
05107/2004 ' 

5/10/04 FUTURES -300 10425 312,75000 10745 -322,35172 -9,60172 000 -9,601 72 
05110/2004 1 

5/24/04 FUTURES -3300 10800 3,564,000 00 10626 -3,506,722 86 57.277 14 000 57,277 14 
05/2412004 - 

6/8/04 FUTURES -5400 10475 5,656,500 00 10626 -5,738 .182 58 -81.68258 000 -81,6840 
06108n004 ' 

6/9104 FUTURES -5400 10522 5,681,812 50 10626 -5,738,182 58 -56,37008 000 -56,37008 
06/09/2004 ' 

6/15/04 FUTURES -1300 10644 1,383.687 50 10626 -1 .381,414 33 2,27317 000 2,27317 
0611512004 , 

6/16104 FUTURES -700 10600 742,00000 106.26 -743,83848 -1,&38 48 000 -1,&3848 
06116/2004 ', 
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.Settle Date Shares/Par Price Proceeds- cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Deliveries 
912104 FUTURES -300 11205 140 63 11230 -336,90737 -76674 000 -76674 
09/0212004 ' 
9/2104 FUTURES -600 11205 672,28125 11230 -673,81473 -1,53348 000 -1,530 
09102/2004 - 
9/3/C4 FUTURES -700 11127 T78,859 38 11230 -786,08775 -7,22837 000 -7,22837 
09/03/2004 - 
913104 FUTURES -100 11144 111,43750 11230 -112,29825 -86075 000 -86075 
09103/2004 ' 
9/3/04 FUTURES -300 11150 334,50000 11230 -336,89475 -2,39475 000 -2,39475 
09/03/2004 ' 
9/3104 FUTURES -400 11152 "6.062 50 11230 -449,19300 -3,13050 000 -3,13050 
09103/2004 ' 
913/04 FUTURES -200 ill 44 222,87500 11230 -224,59650 -1,72150 000 -1,72150 
0910312004 ' 
9/7/04 FUTURES -200 11145 222,90625 11230 -224,59650 -1,69025 000 -1,69025 
09107/2004 ' 
917/04 FUTURES -100 11145 111,45313 11230 -112,29825 -84512 000 -84512 
09107/2004 ' 
9/9/G4 FUTURES -300 11247 337,40625 11211 -336,33467 1,07158 000 1,07158 
09/09/2004 ' 

1 9/13104 FUTURES -200 11223 224,46875 11223 -224,46465 420 000 40 
09113/2004 1 
9114/04 FUTURES -100 11238 112,37500 11226 -112,25986 11514 000 11514 
09/14/2004 1 
9115/04 FUTURES -300 11238 337,12500 112 .26 -336,77959 34541 000 34541 
09/15/2004 ' 
9/15104 FUTURES -100 112.42 112,42188 11226 -112,25986 16202 000 16202 
0911512004 ' 
9/15/04 FUTURES -100 11242 112,42188 112-26 -112,25986 16202 000 16202 
09115/2004 ' 
9/16/04 FUTURES -300 11309 339,28125 11226 -336,779 59 2,50166 000 2,50166 
09116/2004 ' 
9116104 FUTURES -200 11238 224 .75000 11226 -224,51973 23027 000 23027 
091`1612004 ' 
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9/16104 FUTURES -300 11231 336,93750 1112 26 -336.779 59 15791 000 15791 

09/16/2004 ' 

9/16/04 FUTURES -300 11284 338,53125 11226 -336,779 59 1,75166 000 1,75 
09/16/2004 , 

0 

9/21/04 FUTURES -300 11302 339,04688 11264 -337,92142 1,12546 000 1,12546 

09/21/2004 ' 

9/21/04 FUTURES -400 11297 451,87500 11264 -450,56190 1,31310 000 1,31310 

0912112004 ' 

9/21/04 FUTURES -300 11297 338,90625 11264 -337,92142 9a4 83 000 98483 

0912112004 ' 

9/21104 FUTURES -100 11327 113,26563 11264 -1 12,640 48 62515 000 62615 

09121/2004 1 

9121/04 FUTURES -100 '113 23 113,23438 11264 -11264048 59390 000 59390 

09/21/2004 ' 

9/21/04 FUTURES -200 11325 226,50000 11264 -225,28095 1,21905 000 1,21905 

09/21/2004 ' 

9121/04 FUTURES -300 11334 340,03125 11264 -337,92142 2,10983 000 2.10983 
09/21/2004 ' 

9/22104 FUTURES -1400 11356 1,589,875 00 11267 -1,577,447 44 12,42756 000 '12,427 56 
09/22f2004 ' 

9/22/04 FUTURES -4100 11356 4,656,062 50 11267 -4,619,667 49 36,39501 000 36,3950 
09/22/2004 ' 

9/22104 FUTURES -300 11359 340,76125 11267 -338,02445 2,75680 000 2,75680 
09/2212GO4 ' 

9/27/04 FUTURES -300 11316 339,46875 11299 -338,98446 48429 000 48429 
0912712004 ' 

9128/04 FUTURES -700 11339 793,73438 11299 -790,96813 2,76625 000 2,76625 
09/2812004 ' 

9/28/04 FUTURES -100 11347 113,46875 11300 -112,99545 47330 000 47330 
09/28/2004 4 

9/29104 FUTURES -200 11278 225,56250 11300 -225,99089 -42839 0 GO -42839 
0912912004 , 

9/30/04 FUTURES -300 11263 337,87500 11298 -338,92684 -1,05184 000 -1,05184 
09/3012004 , 
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9/30104 FUTURES -200 11231 224,62500 11298 -225.95123 -1,32623 000 -1,32623 

09130/2004 . 

9130/04 FUTURES -300 11244 337.31250 11298 -338,92684 -1,61434 000 -1,61* 

09/30/2004 ' 

9/30/04 FUTURES -200 11233 224,65625 11298 -225,95123 -1,29498 000 -1 .29498 

09J30/2004 ' 

10/1104 FUTURES -600 11216 672.937 50 11298 -677A53 67 -4,91617 000 -4,91617 

10/01/2004 ' 

10/6/04 FUTURES -400 11222 448,87500 11275 -451,0`18 30 -2,14330 000 -2,14330 
10/0612004 ' 

1016/04 FUTURES -300 11222 336,65625 11275 -338,26373 -1,60748 000 -1,60748 
10/06/2004 ' 

10/8/04 FUTURES -700 11261 788,26563 11258 -788,07765 18798 000 18798 
10/08/2004 ' 

10/15104 FUTURES -700 11284 789,90625 11299 -790,964 T7 -1,05852 000 -1,05852 
10/1512004 1 

10115104 FUTURES -100 11353 113,53125 11299 -112,99497 53628 000 53628 
10/15/2004 ' 

10118/04 FUTURES -700 11309 79106 25 11299 -790,96477 69148 000 69148 
10/18/2004 , 

10/18104 FUTURES -100 11316 113,15625 112.99 -112,99497 16128 000 160 
10/18/2004 ' 

10118104 FUTURES -100 11314 113,14063 11299 -112,99497 14566 000 14566 
10/18/2004 1 

10/19104 FUTURES -700 11297 790,78125 11299 -790,964 T7 -18352 000 -18352 
10/1912004 ' 

10120/04 FUTURES -200 11355 227,09375 11299 -225,98993 1,10382 000 1,10382 
10/2012004 ' 

10/21104 FUTURES -300 11375 341,25000 11299 -338 .98490 2,26510 000 2,26510 
10/21/2W4 ' 

10/21104 FUTURES -300 11384 341,531.25 11299 -338,98490 2,54635 000 2,54635 
1012112004 ' 

10/21/04 FUTURES -100 11386 113,85938 11299 -112,99497 86441 000 86441 
10/21/2004 ' 
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Totals for security- .285.00 32,544,10OA5 .32AB4,218.80 59,890.65 0.00 5918ft 

US T-BQ 03-n-2004 14W 

1/2104 FUTURES -100 10878 108,78125 109.30 -109,29688 -51563 000 -51563 
01/02/2004 1 

112/04 FUTURES -100 10819 108,18750 10930 -109,29687 -1,10937 000 -1,10937 
0110212004 1 

212104 FUTURES -200 11147 222,93750 111 .18 -222,35764 57986 000 57986 
02/0212004 , 

2/3104 FUTURES -200 11159 223,18750 11118 -222,35764 82986 000 82986 
02/03/2004 ' 

2/3/04 FUTURES -600 11141 668,43750 11118 -667,07292 1,36458 000 1,364 58 
02103/2004 1 

2/3104 FUTURES -200 11175 223,50000 111 .18 -222 .35764 1,14236 000 1,14236 
02/03/2004 1 

Northern Trust *Genemted by Northem Trust fn)rn periodic data on 28 Feb 05 C0661 
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10/26/04 FUTURES -100 11383 113,82813 113 54 -113,54251 28562 000 28562 
10/2612004 ' 

10126104 FUTURES -1100 11402 1,254,171 88 11354 -1,248,967 65 5,20423 000 5.20 
10/2612004 ' 

10/26/04 FUTURES -4600 11402 5,244,718 75 11366 -5,228,159 86 16,55889 000 16,55889 
10/26/2004 ' 

12/1104 FUTURES -300 11156 334.68750 11194 -335,83456 -1,14706 000 -1,14706 
12/01/2004 1 

12004 FUTURES -300 11103 333,09375 11194 -335,934 56 -2,74081 000 -2,74081 
12/02/2004 -, 

12/2104 FUTURES -500 'I'll 16 555,78125 11194 -559,72426 -3,94301 000 .3,94301 
12102/2004 ', 

12/2/04 FUTURES -200 11122 222,43750 11194 -223 .88971 -1,45221 000 -1,45221 
12/0212004 1 

12/3104 FUTURES -200 11200 224,00000 11194 -223,88970 11030 000 11030 
12103/2004 ' 

1213/04 FUTURES -200 11231 224,62500 11194 -223,88971 73529 000 73529 
12/0312004 ' 
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214/04 FUTURES -1300 11134 1,447,468 75 11118 -1,445 .324 65 2,14410 000 2,14410 
02/04/2004 ' 

214/04 FUTURES -500 11113 555,62500 11118 -555,89410 -26910 000 -20 

02/04/2004 ' 

2/5104 FUTURES -600 11153 669,18750 11118 -667,07292 2,11458 000 2,11458 
02/0512004 ' 

2/5/04 FUTURES -800 11153 892,25000 11118 -889,43055 2,81945 000 2,81945 
0210512004 ' 

2/5/04 FUTURES -1600 11169 1,787,000 00 11118 -1,778,861 11 8,13889 000 8,13889 
02/0512004 ' 

216104 FUTURES -100 11203 112,03125 11123 -111,22608 80517 000 80517 
02/0612004 ' 

2/6/04 FUTURES -100 11213 112,12500 11123 -111,22608 89892 000 89892 
02/0612004 ' 

2/11104 FUTURES -300 11178 335,34375 11140 -334,20799 1,13576 000 1,13576 
02/11/2004 ' 

2118/04 FUTURES -200 11278 225,56250 11178 -223,56982 1,99268 000 1,99268 
02/18/2004 ' 

2119104 FUTURES -200 11256 225,12500 11178 -223,56982 1,55518 000 

1, 

55518 
0211912004 ' 

1 2/20/04 FUTURES -200 11278 225,562 50 11178 -223 .56982 1,99268 000 1,9920 
02/20/2004 ' 

2/20/04 FUTURES -5300 11200 5,936,000.00 11178 -5,924,600 25 11,39975 000 11,39975 
02/20/2004 , 

2120/04 FUTURES -100 11216 112,15625 11178 -111,78491 37134 000 37134 
02120/2004 - 

2120104 FUTURES -100 11278 112,78125 11178 -111,78491 99634 000 996.34 
02/20/2004 ' 

3/10/04 FUTURES -34.00 11684 3,972,687 50 11211 -3,811,767 90 160,91960 000 160.91960 
03/10/2004 ' 

3/15/04 FUTURES -600 11666 699,93750 11211 -672,66493 27,27257 000 27,27257 
03/15/2004 , 

3/16104 FUTURES -100 11647 116,46875 11211 -112,11082 4,35793 000 4,35793 
03/1612004 ' 
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Totals for security . -169.00 19,092,34&75 -11k861,406.25 230,937.50 0.00 230,937.50 

Summary of Future Deliveries for Fixed Income Futures -2,138 .00 238,330,312 .75 -236,668,073.68 1,662,239 .07 0 .00 1,662,230 

Future Receipts 

SYR T-NT 03-22-20 

116104 FUTURES 2400 11144 -2,674 .500 00 11101 2,664,340 87 -10,15913 000 -10,15913 

01/06/2004 ' 

IM04 FUTURES 2500 11175 -2,793,750 00 11101 2,T75,365 08 -18,39492 000 -18,39492 

01/07/2004 ' 

2/6/04 FUTURES 500 11269 -563,43750 11155 557,75929 -5,67821 000 -5,67821 

02/0612004 

216/04 FUTURES 500 11272 -563,59375 11155 557,75929 -5,83446 000 -5.&34 46 

02106/2004 1 

2/9/04 FUTURES 200 11277 -225,531 .25 111 .55 223,10372 -2,42753 000 -2,42753 

0210912004 ' 

219/04 FUTURES 200 11281 -225,62500 11155 223,10372 -2,52128 000 -2,52128 

02109/2004 ' 

219/04 FUTURES 200 11286 -225,71875 11155 223,10372 -2,61503 000 -2,615 .03 

02/09/2004 1 

2/10/04 FUTURES 500 11267 -563,35938 11156 557,75929 -5,60009 000 -5 . 
so 

02110/2004 ' 

2/11/04 FUTURES Soo 11309 -565,46875 11156 557,75929 -7 .70946 000 -7,70946 

02/11/2004 -, 

2/11/04 FUTURES 1200 11289 -1,354,687 50 11155 1,338,622 29 -16,06521 000 -16,06521 

02/11/'2004 1 

2111104 FUTURES 1100 11303 -1,243,343 75 11155 1,227,070 43 -16,27332 000 -16,27332 

02/11/2004 , 

2/12/04 FUTURES 200 11313 -226,25000 11155 223,10372 -3,14628 000 -3,14628 

02/1212004 ' 

2/18/04 FUTURES 500 11353 -567,65625 11155 557,75929 -9,89696 000 -9,89696 

02/18/2004 ' 

2118/04 FUTURES 500 11355 -567,73438 11155 557,75929 -9,97509 000 -9,97509 

02/18/2004 ' 
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Totals for security : 230.00 -26.032,33&96 25,630,582.21 .401,753.75 0 .00 -401,753.75 

FUT DEC 04 5 YR 12-22-V" T-NT 

8/31104 FUTURES 1100 11056 -1,216 .187 50 11042 1,214,640 63 -1,54687 000 -1 .54687 
Oa/31/2004 ' 
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2/19/04 FUTURES 400 11330 -453,18750 11155 446,20743 -6,98007 000 -6,98007 
02/19/2004 ' 

2119/04 FUTURES 100 11328 -113,281 25 11155 111,55186 -1,72939 000 -1,7240 

02/19/2004 ' 

2119/04 FUTURES 500 11323 -566,17188 11155 557,75929 -8,41259 000 -8,41259 

02/1912OG4 , 

2120/04 FUTURES 200 11333 -226,65625 11155 223,10372 -3,55253 000 -3,55253 

02120/2004 ' 

2120/04 FUTURES 100 11334 -113,34375 11155 111,55186 -1,79189 000 -1,79189 

02/20/2004 ^ 

2t25/04 FUTURES 100 1`1355 -113 .54688 11155 111,55186 -1,99502 000 -1,99502 
02/25/2004 ' 

2/26/04 FUTURES 4600 11350 -5,221,000 00 111 .55 5,131,385 45 -89,61455 000 -89,61455 
02/26/2004 '. 

2126/04 FUTURES 1300 11350 -1,475,500 00 11155 1,450,174 15 -25,32585 000 -25,32585 
02/2612004 1 

2/27/04 FUTURES 100 11364 -113,64063 11155 111,55186 -2,08877 000 -2,088.77 
02/27/2004 ' 

2/27/04 FUTURES 600 11375 -682,50000 11155 669,31114 -13,18886 000 -13,18886 
02J27/2004 , 

3/12/04 FUTURES 300 11484 -344,50781 11155 334,65557 -9.85224 000 -9,8520 
03/12/2004 ' 

3/12/04 FUTURES 700 11503 -805,21875 11155 780,86300 -24,35675 000 -24,35575 
03112/2004 ' 

3/15104 FUTURES 2000 11481 .2,296,250 00 11155 2,231,037 15 -65,21285 000 -65,21286 
0311612004 ' 

3/16/04 FUTURES 1000 11469 -1,146,875 00 11155 1,115,518 58 -31,356.42 000 -31,35642 
03/16/2004 , 



Page 412 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gainti-oss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 
Future Receipts 

9/3104 FUTURES 900 11022 -991,96875 11027 992,39513 42638 000 42638 
09103/2004 - 

9/8/04 FUTURES 200 liO 05 -220,09375 11025 220,49281 39906 000 3910 
09/0812004 ' 

9/8/04 FUTURES 200 11006 -220,12500 11025 220,49281 36781 000 36781 
09/08/2004 ' 

9/g/04 FUTURES 400 11066 -442,62500 11038 441,50614 -1,11686 000 -1,11886 
09/0912004 ' 

9/10104 FUTURES 1200 11086 -1,330,312 50 11059 1,327,M 16 -3,26434 000 -3,26434 
09/10/2004 , 

9/14/04 FUTURES 200 11078 -221,56250 11063 221,26715 -29535 000 -29535 
09/14/2004 , 

9/14/04 FUTURES 400 110 T7 -443,06250 11063 442,53430 -52820 000 -52820 
09/14/2004 ' 

9/17/04 FUTURES 1100 11092 -1,220 .140 63 11066 1,217,323 63 -2,81 T 00 000 -2,81700 
09/17/2004 , 

10/7/04 FUTURES 27400 11025 -30,208,500 00 11070 30,331,664 70 123,16470 000 123.16470 
10/07/2004 1 

10/12/04 FUTURES 300 11102 -333,04688 11070 332.09852 -94836 000 -"846 
10/1212004 , 

10/12104 FUTURES 300 11103 -333,09375 11070 332,09852 -99523 000 -99523 
10/1212004 , 

10112(04 FUTURES 900 11106 -999,56250 11070 996,29556 -3,26694 000 -3,26694 
10/1212004 ' 

10/14/04 FUTURES 1200 11131 -1 .335,750 00 11073 1,328.724 51 -7,025 .49 000 -7,02549 
10/14/2004 - 

10/26104 FUTURES 200 11163 -223,25000 11073 221,46599 -1,78401 000 -1,78401 
10/26/2004 - 

10/26/04 FUTURES 400 11148 -445,93750 11073 442,93198 -3,00552 000 -3,00552 
10/26/2004 - 

11115104 FUTURES 100 11034 -110,34375 110.71 110,70605 36230 000 36230 
11/15/2004 1 

11122/04 FUTURES 400 11022 -440,87500 11067 "2,683 62 1,80862 000 1,80862 
11/22/2004 ' 

Northern Trust *Generated by Nathem Trust from penodic data on 28 Feb 05 C0661 
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Totals for security: 5%00 -W,761,812.51 56,980,992.23 219,179 .72 0 .00 219,179.72 

FUT DEC 04 US T-BONDS 12-22-2004 

9/3/04 FUTURES 400 10997 -439,87500 11076 443,025 GO 3,15000 000 3,15000 

09103/2004 ' 

917/04 FUTURES 200 10978 -219,56250 110 .76 221,51250 1,95000 000 1,95000 

09107/2004 1 

9/8/04 FUTURES 200 10991 -219,81250 11071 221,41250 1,60000 000 1,6* 

09/08/2004 ' 

9/8/04 FUTURES 100 11066 -110,65625 11071 110,70625 5000 000 5000 

0910812OG4 , 

9/8/04 FUTURES 100 11072 -110,71875 11071 110,70625 -1250 000 -1250 

09/08/2004 - 

918/04 FUTURES 200 11078 -221,56250 11071 221,41250 -15000 000 -15000 

09/0812004 ' 

9/8104 FUTURES 200 10994 -219,87500 11071 221,41250 1,53750 000 1,53750 

09/08/2004 ' 

9/9/04 FUTURES 700 11080 -775,57813 11080 775,59375 1562 000 1562 

0910912004 ' 

Totals for security : 21 .00 -2,317,640.63 Z325,781 .25 8,14OA2 0.00 8,140.62 

FUT JUN 04 06-21,2004 

*Generated by Northern Trust ftom periodic data on 28 Feb 05 C0661 Northern Trust 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative 0 ets 
Fixed Income Futures 

Future Receipts 

11123/04 FUTURES 200 11026 -220,50000 11067 221,34181 84181 000 84181 

11/23/2004 ' 
11/24104 FUTURES 2800 11016 -3,084,375 00 11067 3,098,7a5 35 14,41035 000 14,41 

11/24/2004 ', 
40 

11/29/04 FUTURES 3500 10963 .3,836,875 00 11067 3,873 .48169 36,60669 000 36,60669 
11/29/2004 ' 
11/29104 FUTURES 4600 10964 -5,043 .468 75 11067 5,090,86165 47 .39290 000 47.39290 
11/29/2004 ' 
11/29/04 FUTURES 1400 10972 ~1,536,062 50 11067 1,549,392 68 13,33018 000 13,33018 
11/2912004 ' 
11/29104 FUTURES 2100 10972 -2,304,093 75 11004 2,310,758 84 6,66509 000 6,66509 
11/29/2004 1 
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Trade/ Trade Unit Market Translation Total 
, Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss__ Gain/Loss 

Derivative 0 ets 
Fixed Income Futures 

Future Receipts 
2127/04 FUTURES 500 11363 -568,12500 11373 568,62500 50000 000 50000 
0212712004 ' 
314/G4 FUTURES 200 11363 -227,25000 11327 226,54844 -70156 000 -700 
03/0412004 ' 
3/4104 FUTURES 200 11338 -226,75000 11327 226,54844 -201 56 000 -20156 
03104/2004 ' 
3/5/04 FUTURES 100 11519 -115,18750 113 .27 113,27422 -1,91328 000 -1,91328 
03/05/2004 1 
3/5104 FUTURES 1300 11519 -1,497,4.37 50 11327 1,472,564 84 -24,87266 000 -24,87266 
0310512004 ' 
3/5/04 FUTURES 700 11523 -806,640.63 11467 802,72032 -3,92031 000 -3,92031 
0310512004 1 
4/30/04 FUTURES 600 11053 -663,18750 11043 662,56875 -61875 000 -61875 
04/30/2004 ' 
4130/04 FUTURES 4400 11053 -4,863,375 00 11052 4,862,962 50 -41250 000 -412.50 
04/30/2004 ' 

Totals for security 80.00 -8,967,953.13 8,93r%812 .51 -32,140.62 0.00 -32,140 .62 

FUT MAR 05 10 YR 03-22-2005 

12/1/04 FUTURES 300 11085 -332,55469 11171 335,13281 2,57812 000 2,5710 
12/01/2004 ' 

12/2/04 FUTURES 300 11032 -330,96094 11159 334,77625 3,81531 000 3,81531 
1210212004 1 

12/2104 FUTURES 200 11052 -221,03125 11159 223,18417 2,15292 000 2,15292 
12/02/2004 ' 

12/3104 FUTURES 200 11131 -222,62500 11159 223,18417 55917 000 55917 
12/03/2004 , 

1213/04 FUTURES 400 11148 -445,93750 11159 446,36834 43084 000 43084 
12/03/2004 ' 

12/3104 FUTURES 1200 11150 -1,338.000 00 11159 1 .339,105 01 1 .10501 000 1,10501 
12103/2004 , 

12/3/04 FUTURES 200 11170 -223,39062 11159 223,18417 -20645 000 -20645 
12103/2004 ' 



Page 415 of "5 * Realized Gain/Loss Detail 

Tabis fbr secunty. 69.00 .7,707,796 .89 7,713.671AG 5,974.57 0.00 5,874.57 
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1216/G4 FUTURES 100 11169 -111,68750 11159 111,59208 -9542 000 -9542 
12/06/2004 , 

12/6/04 FUTURES 200 11172 -223,43750 11159 223,18417 -25333 000 -2 
12/06/2004 . 

1216/04 FUTURES 100 11173 -111,73438 11159 111,59208 -14230 000 -14230 
12106/2004 ' 

12f7/04 FUTURES 400 11170 -446,81250 11159 446,36833 -44417 000 -44417 
12/07/2004 ' 

12/9/04 FUTURES 400 11238 -449,50000 11200 447,99732 -1,50268 000 -1,50268 
12/0912004 ' 

1219/04 FUTURES 400 11256 -450,25000 11200 447,99732 -2,25268 000 -2,25268 
12109/2004 ' 

12/9YO4 FUTURES 200 11216 -224,31250 11200 223,99866 -31384 000 -31384 
12JO912004 ' 

12/9104 FUTURES 400 11223 -448,93750 11200 447,99732 -94018 000 -94018 
12/09/2004 ' 

12/9104 FUTURES 400 11225 -449,00000 11200 447,99732 -1,00268 000 -1,00268 
12/09/2004 ' 

12/9/04 FUTURES 200 11234 -224,68750 112.00 223,99866 -68884 000 -61116 
12/0912004 -. 

12/14/04 FUTURES 500 11242 -562,10938 11200 559,99664 -2,11274 000 -2 .11274 
12/1412004 ' 

12/29/04 FUTURES 100 11125 -111,25000 11200 112,00208 75208 000 75208 
12/2912OG4 ', 

12129104 FUTURES 100 11127 -111,26563 11200 112,00208 73645 000 73645 
12/2912004 '. 

12/29/04 FUTURES 200 11128 -222,56250 11200 224,00416 1,44166 000 1,44166 
12/29/2004 ' 

12/29/04 FUTURES 200 11130 -222,59375 11200 224.00416 1,41041 000 1.41041 
12/29/2004 ' 

12/30/04 FUTURES 200 11158 -223,15625 11200 224,00416 84791 000 84791 
12/3012004 , 
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Trade/ Trade Unit Market Translation Total 
.Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Fultures 

Future Receipts 

FUT MAR 05 U S T-BONDS 03-22,200 
1212/04 FUTURES 300 10953 ~328,593 75 10973 329.18750 59375 000 590 
1210212004 ' 

Total* for security: 3.00 .328,593.75 329,187.50 593 .75 0.00 593 .75 

FUT SEP 04 09-21-2004 

3/5104 FUTURES 800 11384 -910,75000 11185 894,83333 -15,91667 000 -15,91667 
0310512004 ' 

4/29/04 FUTURES 100 10944 -109,43750 11185 111,85417 2,41667 000 2,41667 
04/2912004 ', 

Totals for security . 9.00 4,020,187.50 1,006,687.50 .13,500.00 0 .00 43,500 .00 

FUT SEP 04 5 YR T tiT 

6/2104 FUTURES 100 10803 -108,03125 10800 108,00260 -2865 000 -2865 
06/02/2004 ' 

612/G4 FUTURES 100 10805 -108,04688 10800 108,00260 -4428 000 -4428 
06/0212004 ' 

618104 FUTURES 1100 10761 -1,183,70313 10771 1,184,866 30 1,16317 000 1,16317 
06/08/2004 ' 

6/8104 FUTURES 400 10769 -430,75000 10772 430,86047 11047 000 
0610812004 

6110/04 
life 

06/10/2004 

FUTURES 100 10753 -107,53125 10770 107,69904 16779 000 16779 

6/15/04 FUTURES 400 10800 -432,00000 10770 430,78430 -1,21570 000 -1,21570 
06/15/2004 

6/15/04 FUTURES 400 10775 -431,00000 10770 430,78430 -21570 000 -21570 
06/15/2004 

6/23/04 FUTURES 400 10816 -432,62500 10771 430,84820 -1,T76 80 000 -1,776 80 
06/23/2004 ' 

6/29/04 FUTURES 400 10820 -432,81250 10773 430,90413 -1,90837 000 -1,90837 
06/29/2004 ' 

6/30/04 FUTURES 200 10863 -217,25000 10773 215 .45206 -1,79794 000 -1,79794 
06130/2004 ' 



Page 417 of 445 * Realized Gain/Loss Detail 
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Derivative Offsets 
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7/8/04 FUTURES 100 10967 -109.67188 10792 107,91963 -1,75225 000 -1,75225 

07/08/2004 ' 

71`15104 FUTURES 300 10942 -328.26563 10794 323,82437 A,441 26 000 -4.4410 

07/1512004 ' 

71`15104 FUTURES 100 10950 -109,50000 10794 107,94146 -1,55854 000 -1,55854 

07115/2004 ' 

7/15104 FUTURES 100 10953 -109,53125 10794 107,94146 -1,58979 000 -1,58979 

0711512004 ' 

7/16/04 FUTURES 1000 10994 -1,099,375 00 10794 1,079,414 58 -19,96042 000 -19,96042 
07116/2004 ' 

7/16/04 FUTURES 500 10989 -549,45313 10794 539.70729 -9,74584 000 -9 .74584 
07/16/2004 ' 

7/19/04 FUTURES 200 11000 -220,00000 10794 215,88292 AJ 17 08 000 -4,11708 
0711912004 1 

7/19/04 FUTURES 200 11003 -220,06250 10794 215,88292 -4,17958 000 -4,17958 
07/19/2004 , 

7/20104 FUTURES 300 10991 -329,71875 10794 323.82437 -5 .89438 000 -5,89438 
07/2012004 1 

7/22/04 FUTURES 1100 10938 -1 .203,125 00 10794 1,187,356 04 -15,76896 000 -15,7r,8 
07/22/2004 ' 

46 7128/04 FUTURES 300 10897 -326,90625 10794 323,82437 -3,08188 000 -3,08188 
0712812004 , 

8/3/04 FUTURES 500 10964 -548,20313 10794 539,70729 -8,49564 000 -8,49584 
08103/2004 ' 

8/3/04 FUTURES Soo 10963 -548,12500 10794 539,70729 -8,41771 000 -8,41771 
08/03/2004 . 

8/4/04 FUTURES 500 10975 -W,750 00 10794 539,70729 -9,04271 000 -9,04271 
08/04/2004 ' 

814/04 FUTURES 800 10988 -879,GOO 00 10794 863,53166 -15,46834 000 -15,46834 
08104/2004 ' 

8/4104 FUTURES 200 10978 -219,5Q.50 107.94 215,88292 -3,67958 000 -3,67958 
08/0412004 ' 

814/04 FUTURES 800 10980 -878.37500 10794 863,53166 -14,84334 000 -14,84334 
08104/2004 ' 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date SharestPar Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 
Future Receipts 
8/4/04 FUTURES 1400 10981 -1,537,375 00 10794 1,511,180 41 -26,19459 000 -26,19459 
08104/2004 ' 
8/5104 FUTURES 400 10992 439,68750 10794 431,76583 -7,92167 000 -7,92160 
08/0512004 ' 
8/6/04 FUTURES 200 11013 -220,25000 10803 216,06978 -4,18022 Goo -4,18022 
08/06/2004 1 
816/04 FUTURES 1000 11116 -1,111,562 50 10803 1,080,348 89 -31,21361 000 -31,21361 
08/06/2004 ' 
816/04 FUTURES 200 '110 06 -220125 00 10803 216,06978 -4,05522 000 4,05522 
08/06/2004 ' 
816/04 FUTURES 200 11009 -220 .18750 10803 216,06978 -4,11772 000 4,11772 
08106/2004 ' 
816104 FUTURES 200 11016 -220,31250 10803 216.06978 -4,24272 000 4.24272 
08/06/2004 ' 
8/6/04 FUTURES 400 11125 -445,00000 '108 03 432,13956 -12,86044 000 -12,86044 
081D612004 ' 
8/9104 FUTURES 200 11083 -221,65625 10803 216,06978 -5,58647 000 -5,58647 
08/0912004 1 
8/10/04 FUTURES 4 .00 11088 -443,50000 10803 432,13956 -1 1,360 44 000 -11,36040 
08/1012004 ' 
8/10104 FUTURES 400 11086 -443,43750 10803 432,13956 -11,29794 000 -11,29794 
08110/2004 ' 
8/11/04 FUTURES 400 11058 442,31250 10803 432,13956 -10,17294 000 -10,17294 
0811112004 ' 
8/18104 FUTURES 1100 11131 -1,224,437 50 10816 1,189,755 41 -34,68209 000 -34,68209 
08/18/2004 1 
8130/04 FUTURES 900 11050 -994,50000 10816 973,43625 -21,063 75 000 -21,06375 
08/30/2004 ' 
8131/04 FUTURES 2200 11163 -2,455,750 00 10816 2,379,510 82 -76,23918 000 -76,23918 
08/3112004 ' 
8131104 FUTURES 4700 11128 -5,230,218 75 10816 5 .083,500 40 -146,71835 000 -146,71835 
08/31/2004 ' 
9/3104 FUTURES 4200 11100 -4,662,000 00 10816 4 .542 .702 48 -119,29752 000 -119,29752 
09/03/2004 ' 

Northern Trust *Genomted by NorMem Trust train periodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translaton Total 
S ]a Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Receipts 
9/9/04 FUTURES 2900 11147 -3,232,593 75 108 .16 3,136,627 90 -95.96585 000 -95,96585 

09/09/2004 r 

9110/04 FUTURES 7500 11163 -8,371,875 00 10816 8.111,968 72 -259,90628 000 -259,90620 

09/10/2004 1 

9/14/04 FUTURES 4100 11156 -4.574,062 50 10816 4,434,542 90 -139,51960 000 -139,51960 

0911412004 ' 

9/15104 FUTURES 3500 11144 -3,900,312 50 108 16 3,7115,5115 40 -114,72710 000 -114,72710 

09/15/2004 ' 

9/15/04 FUTURES 6600 11131 -7,346.625 00 10816 7,138,532 48 -208,09252 000 -208,09252 
09/15/2004 ' 

9/16/04 FUTURES 800 11141 -891,25000 10816 865,27666 -25,97334 000 -25,9T3 34 

09/16/2004 ' 

9/16/04 FUTURES 100 11139 -111,39063 10816 108,15958 -3,23105 000 -3.23105 

09116/2004 ' 

9/16/04 FUTURES 300 11142 -334.26563 10816 324,47875 -9,78688 000 -9,78688 

09116/2004 ' 

9117/04 FUTURES 3400 11172 -3,798,437 50 10816 3,677,425 82 -121,01168 000 -121,01168 
09/17/2004 ' 

9120/04 FUTURES 1700 11191 -1,902,406 25 10816 1,838,712 91 -63,69334 000 -63,693 

09120/2004 , 0 
9/21/04 FUTURES 2600 11169 -2,903,875 00 10816 2,812,149 16 -91,72584 000 -91,72584 
09/21/2004 ' 

Northern Trust *Generated by Northern Trust frorn periodic data on 28 Feb 05 C0661 

Totals for security. 

FUT US YR NOTE 03-21-2005 

12/6/04 FUTURES 
12/06/2004 ' 

12/9/04 FUTURES 

112/09t2004 ' 

Totals for security : 

U-S T-SONDS 06-21 

319/04 FUTURES 
0310912004 ' 

631 .00 -70,010,78129 68,208,369.43 .1,802,421 .86 0 .00 4,802,421 .86 

300 109 47 -328,4D6 25 10893 326,79047 -1,61578 000 -1,61578 

1400 11000 -1,540,GDO 00 10904 1,526,608 87 -13,39113 000 -13,391 13 

17.00 -1,86$AQ&25 1,853,399 .34 .15,006.91 0.00 -15.006-91 

Soo 11538 -576,87500 115.26 576,31250 -%250 000 -56250 
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Trade/ Trade Unit Market Translation Total 
ttle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Receipts 

3/19/04 FUTURES 400 11516 -460,62500 11616 464,62500 4,00000 000 4.00000 
03/19/2004 ' 
3/24/04 FUTURES 1200 11581 -1,389,750 00 11616 1,393,875 00 4,12500 000 4,1250 
03/24/2004 
3130104 FUTURES 200 11353 -227,06250 11384 227,68750 62500 000 62500 
O3f3O/2004 1 
3131/04 FUTURES 100 11400 -114,00000 11380 113,80208 -19792 000 -19792 
03131/2004 ' 
3131/04 FUTURES 400 11400 -456,00000 11390 455,60417 -39583 000 -39583 
03/31/2004 ' 
411/04 FUTURES 100 11400 -114,00000 11378 113,78125 -21875 000 -21875 
04/01f2004 ' 

Totals for security 29.00 -3,336,312.50 3.345,687.50 7,375.00 0.00 7,375.00 

US 10YR NOTE FUTURE 12,20-2004 

8/31/04 FUTURES 800 11255 -900,43750 11244 899,53125 -90625 000 -90625 
08/31/2004 ' 

11/1/04 FUTURES 200 11334 -226,68750 11343 226,85734 16984 000 16984 
11/01/2004 ' 

11/1/04 FUTURES 200 11336 -226,71875 11343 226,85734 13859 000 138 
11/0112004 . 

11/4/04 FUTURES 300 11338 -340,12500 11301 339,04087 -1,08413 000 -1,08413 
11/04/2004 ' 

1115/04 FUTURES 800 11247 -899 .75000 11247 899.72332 -2668 000 -2668 
11105/2004 ' 

11/9/04 FUTURES 100 11230 -112,29688 11237 112,37350 7662 000 7662 
11/0912004 , 

11/9104 FUTURES 100 11228 -112,28125 11237 112,37350 9225 000 9225 
11/09/2004 1 

11/9/04 FUTURES 200 11238 -224,75000 11237 224,74700 -300 000 -300 
11/09/2004 , 

11/9/04 FUTURES 200 11236 -224,71875 11237 224,74700 2825 0013 2825 
11/0912004 ' 
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Settle Date SharestPar Price Proceeds cost cost Gain/Loss Gainfl-oss Gairdl-oss, 

Derivative Offsets 
Fixed Income Futures 

Future Receipts 
11/10IG4 FUTURES 100 11222 -112,21875 11235 112,35209 13334 000 13334 

11/1012004 ' 

11/10/04 FUTURES 100 11223 -112,23438 11235 112,35209 11771 000 11770 

11M012004 ' 

11/10/04 FUTURES 6 GO 11234 -674,06250 11235 674,11264 5004 000 5004 

11/10/2004 ' 

11/10/04 FUTURES 700 11236 -786,51563 11235 786,46463 -5101) 000 .5100 

1111012004 ' 

11112J04 FUTURES 500 27 -561,328 1`1235 561 .760 45 43232 000 43232 

11/12/2GO4 ' 

11112104 FUTURES 100 11214 -112,14063 11235 112,35209 21146 000 21146 
11/12/2004 , 

11/12/G4 FUTURES 200 11250 -225,00000 11235 224,70418 -29582 000 -29582 
11112120G4 ' 

11/12/04 FUTURES 100 11225 -11225000 11235 112,35209 10209 000 10209 
11112J2004 , 

11112/04 FUTURES 100 11213 -112,12500 11235 112,35209 22709 000 22709 
1111212004 - 

11115/04 FUTURES 100 11244 -112,43750 11235 112,35209 -8541 000 -8540 
11115/2004 ' 

11/15/04 FUTURES 100 11245 -112,45313 11235 112.35209 -10104 000 -10104 
1111512004 4 

11116/04 FUTURES 100 11247 -112,46875 11235 112,34555 -12320 000 -12320 
11116/2004 1 

11116104 FUTURES 100 11250 -112,50000 11235 112,34555 -15445 000 -15445 
1`111612004 ' 

11/17104 FUTURES 100 11244 -112,43750 11235 112,34555 -9196 000 -9196 
11117/2004 ', 

11117104 FUTURES 200 11275 -225,50000 112.35 224,691 10 -80890 000 -80890 
11117/2004 ' 

11118/04 FUTURES 1200 11270 -1 .352,437-50 11235 1,348.146 60 -4,29090 000 -4,29090 
11/18/2004 ' 

li/18/04 FUTURES 300 11283 -338,48438 11234 337,03665 -1,44773 000 -1,44773 
1111812004 ' 

Northern Trust *Generated by Northern Thist from pencidic data on 28 Feb 05 C0661 
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Realized Gain~Loss Detail Page 422 of 445 

Trade/ Trade Unit Market Translation Total 
.Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Receipts 

11/18104 FUTURES 400 11284 -451,37500 11235 449,38220 -1,99280 000 -1,99280 
11/18/2004 ' 
11/23104 FUTURES 100 11250 -112,50000 11235 112,34945 -15055 000 -15010 
11/23/2004 ' 
11/24/04 FUTURES 7500 11231 -8,423,437 50 11235 8,426,208 64 2,771 14 000 2,T7114 
11/24/2004 1 
11/24/134 FUTURES 1000 11242 -1,124,218 75 11235 1,123,494 48 -72427 000 -72427 
1112412004 ' 
11/24/04 FUTURES 1000 11244 -1,124,375 00 11235 1,123,494 49 -88051 0 GO -88051 
11/24/2004 ' 
11/29/04 FUTURES 1500 11200 -1,680,000 00 11230 1,684,542 83 4,54283 000 4,54283 
11/29/2004 ' 

Totals for security . 191 .00 -21,470.26&66 21,466,140 .64 A125.02 0.00 A125.02 

US 5YR T-NOTE 06-21-200 

312/04 FUTURES 100 111 97 -111,96875 11215 112,14911 18036 000 18036 
03/02/2004 ' 

3/5/04 FUTURES 2100 11317 -2 .376,609 38 11218 2,355,776 89 -20,83249 000 -20,83249 
03105/2004 ' 

316104 FUTURES 2100 11316 -2,376,28125 112.18 2,355,776 89 -20,50436 000 -20,5D4 
03105/2004 ' 0 
318/04 FUTURES 500 11344 -567,18750 11218 560,89926 -6 .28824 000 -6,28824 
03108/2004 ' 

3/9/04 FUTURES 1000 11359 -1,135,937 50 11218 1,121,798 52 -14 .13898 000 -14,13898 
03/09/2004 ' 

3/16/04 FUTURES 1200 11359 -1,363,125 00 11356 1,362,745 82 -37918 000 -37918 
03/16/2004 ' 

3/24104 FUTURES 700 11394 -797,56250 11356 794,93506 -2,62744 000 -2,62744 
03/2412004 ' 

3/24/04 FUTURES 400 11400 -456,00000 11356 454.24861 -1 .75139 000 -1,75139 
03/24/2004 ' 

3/31104 FUTURES 400 11344 -453,75000 11356 454,22623 47623 000 47623 
03131/2004 ' 



Page 423 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

-Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss- Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Receipts 

4/1/04 FUTURES 900 11352 -1,021,64063 11355 1,021,957 36 31673 000 31673 
04/01/2004 ' 

411/04 FUTURES 100 11348 -113,48438 1113 55 113,55082 6644 000 669 
04/01/2004 ' 

415104 FUTURES 1000 11166 -1,116,562 50 11328 1,132,846 68 16,28418 000 '16.284 18 
04/05/2004 ' 

4/5104 FUTURES 100 11167 -111,67188 11328 113,28467 1,61279 000 1,61279 
0410512004 ' 

4/30/04 FUTURES 100 10992 -109,92188 1112 56 112.56529 2,64341 000 2.64341 
04/30/2004 ' 

4130/04 FUTURES 1000 10991 -1,099,062 50 112 67 1,1125,652 91 26,59041 000 26,59041 
04130/2004 ' 

5120104 FUTURES 200 10891 -217,81250 11248 224,95326 7,14076 000 7,14076 
05/20/2004 ' 

6/1/04 FUTURES 5000 109 41 -5,470,3`12 50 11247 5,623.327 65 153,01515 000 153.01615 
06/01/2004 ' 

6/2104 FUTURES 500 10934 -546,71875 11247 562,33276 15,61401 000 15,61401 
06102/2004 ' 

6/3104 FUTURES 12100 10919 -13,211,687 50 11247 13,608,452 91 396,76541 000 396,765i* 
06/03/2004 ' 

6/4104 FUTURES 300 10908 -327,23438 11247 337,39966 10,16528 000 10,16628 
06104/2004 1 

6/4/04 FUTURES 100 10909 -109,08594 112.47 112,46655 3,38061 000 3,38061 
06/04/2004 1 

6/4104 FUTURES 300 10907 -327,21094 11247 337,39966 10,18072 000 10,18872 
06/0412004 1 

6/4/04 FUTURES 100 10898 -108.98438 11247 112,46655 3,48217 000 3.482.17 
06/0412004 ' 

6/4/04 FUTURES 1400 10903 -1,526,437 50 11247 1,574,531 74 48,09424 000 48,09424 
06104/2004 ' 

6/4/04 FUTURES 1500 10902 -1,635,35156 11247 1,686,998 29 51,64673 000 51,64673 
06/04M04 ' 

6/4104 FUTURES 200 10909 -218,18750 11247 224,93311 6,74561 000 6.74561 
06104/2004 ' 

Northern Trust *Generated by Northern Trust frorn penodic data on 28 Feb 05 C0661 

Reafiz, GIL Detail 
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Accoui, r4tw CWVF46 

CWFON - WAM CORE PLUS 

CWF06 

Realkt .. GIL Detail 
01 Jan 04 - 31 Doc 04 

Totals for security. 592.00 -65,015,15&29 "~GA046.92 1,598,890.63 0.00 1,598A90 .63 

US T-Bl) 03-22-20 

1/6/04 FUTURES 200 10878 -217,56250 10786 215,71429 -1,84821 000 -1,84821 
01/06/2004 ' 

lt7/04 FUTURES 200 10944 -218,87500 10786 215,71428 -3.16072 000 -3,16072 
01/07/2004 ' 

1/8/04 FUTURES 100 10919 .109,18750 10786 107,85714 -1,33036 000 -1,33036 
01/0812004 , 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realized Gain/Loss Detail rage 0104 of lq-q;p 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Receipts 
614/04 FUTURES 1100 10905 -1,199.60156 11247 1,237,132 08 37,53052 000 37,53052 

06/04/2004 ' 

6/4/04 FUTURES 2400 10899 -2,615,812 50 11247 2,699,197 27 83.38477 000 83,3849 
06/04/2004 ' 

6/4/04 FUTURES 200 10904 -218,07813 11247 224,93311 6,854 98 000 6,85498 

06/04/2004 1 

614104 FUTURES 800 '109 01 -872,06250 11247 899,73242 27,66992 000 27,66992 

06/0412004 ' 

6/4/04 FUTURES 500 10900 -546,00000 11247 562,33276 17,33276 000 17,33276 

06/G4/2004 ' 

6/4/04 FUTURES 1800 10902 -1,962,281 25 11247 2,024,397 95 62,11670 0 DO 62.11670 

06/0412004 ' 

617104 FUTURES 9300 10684 .10,122,468 75 11247 10,459,389 43 336.92068 000 336,92068 
06/0712004 ' 

6/8/04 FUTURES 700 10900 -763,00000 11247 787,26587 24,26587 000 24,26587 

06/08/2004 ' 

BJ9104 FUTURES 3600 108 94 -3,921,750 00 11247 4,048,795 91 127,04591 000 127,04591 

06/09/2004 ' 

6/14/04 FUTURES 1900 10863 -2,063,875 00 11247 2,136,864 51 72,98951 000 72,9890 

06/1412004 ' 

6t1 5/04 FUTURES 1900 10931 -2,076,937 50 '112 47 2136,8654 50 59,927 00 000 59,92700 
0611512004 ' 

6/16/04 FUTURES 1600 10903 -1,744,500 00 11247 1,799,464 85 54,964 86 000 54,96485 
06/1612004 ' 



Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Realized GainfLoss Detail Page 425 of "5 

Trade/ Trade Unit Market Translation Total 
-Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Receipts 

119/04 FUTURES 200 11094 -221,87500 10786 215,71429 -6,16071 000 -6.16071 
01/0912004 

Totals for security, 7.00 -767,5W 00 755,000.00 -12,5W.00 0 .00 -12,500.W-

US T-NT 03-22- 
1/5/04 FUTURES 100 11131 -111,31250 11230 112,30168 98918 000 98918 
01/05/2004 ' 
115/04 FUTURES 100 11138 -111,37500 11230 112,30168 92668 000 92668 
01/05/2004 ' 
115/04 FUTURES 100 11125 -111,25000 11230 112,30168 1,05168 000 1,06168 
01/05/2004 ' 
116/04 FUTURES 200 11213 -224,25000 11229 224,57268 32268 000 32268 
01/0612004 1 
1/6/04 FUTURES 500 11209 -560,46875 11229 661 .43171 96296 000 96296 
01/06/2004 ' 
1/9/04 FUTURES 300 11367 -341,01563 112.67 338.02487 -2 .99076 000 -2,99076 
01/0912004 ' 
119/04 FUTURES 200 11347 -226,93750 11267 225,34991 -1,58759 000 -1,58759 
01/09/2004 ' 
1/9/04 FUTURES 500 11369 -568,43750 11267 563,37478 -5,06272 000 .5,062 
01/0912004 1 0 
1/12104 FUTURES 1200 11425 -1,371,000 00 11279 1,353,464 26 -17,53574 000 -17,53574 
01/12/2004 1 
1/14/04 FUTURES 100 11427 -114,26563 11307 113,06921 -1,19642 000 -1,19642 
01/14/2004 ' 
1/21/04 FUTURES 300 11400 -342,00000 11362 340,85537 -1,14463 000 -1,14463 
01/2112004 ' 
1/21/04 FUTURES 300 '114 02 -342,04688 11362 340,85537 -1,19151 000 -1,19151 
01/2112004 ' 
1/21/04 FUTURES 100 11403 -114,031 .25 11362 113,61846 -41279 000 -41279 01/21/2004 ' 
1/27/04 FUTURES 100 11400 -114,00000 11387 113,87096 -12904 000 -12904 
01/27/2004 



Page 426 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

.Setde Date Shares/Par Price Prooseds cost _cost Gain/Loss Gain/Loss -Gain/Loss 

Derivative Offsets 
Fixed Income Futures 

Future Receipts 
1/28/04 FUTURES 200 11416 -228,31250 11384 227,68910 -62340 000 -62340 
01/28/2004 ' 

1130/04 FUTURES 100 11313 -113,12500 11381 113,81473 68973 000 6890 
01/30/2004 1 

1/30104 FUTURES 1000 11334 -1,133.437 50 11381 1,138,147 31 4,70981 000 4,70981 
01130/2004 ' 

1/30104 FUTURES 100 11314 -113,14063 11381 113,81473 67410 000 67410 
01130/2004 ', 

2/6/04 FUTURES 1 GO 11330 -113,29688 11381 113,8`13 28 51640 000 51640 
02/06/2004 ' 

216/04 FUTURES 100 11381 -113,81250 11381 113,81328 078 000 078 
0210612004 ' 

2/6/04 FUTURES 500 11400 -5T0,000 00 11381 569,06639 -93361 000 -93361 
02/06/2004 ' 

2/9/04 FUTURES 500 11423 -571,17188 11383 569,15306 -2,01882 000 .2,01882 
02/09/2004 - 

2111104 FUTURES 1200 11445 -1,373,437 50 11383 1,365,967 35 -7,47015 000 -7,47015 
02111/2004 ' 

2/11/04 FUTURES 200 11441 -228,81250 11383 227.66122 -1,15128 000 -1,151 
02/11/2004 , 

0 
2111/04 FUTURES 100 11416 -114,15625 11383 113,83061 -32564 000 -32564 
02/11/2004 ' 

2112104 FUTURES 100 11461 -114,60938 11383 113,83061 -77877 000 J78 77 
02/12/2004 ' 

2112/04 FUTURES 100 11463 -114,62500 11383 113,83061 -79439 000 -79439 
02/12/2004 ' 

2112/04 FUTURES 400 11466 -458.62500 11383 455,32245 -3,30255 000 -3,30255 
02/12/2004 ' 

2/12/04 FUTURES 400 11441 -457,62500 11383 455,32245 -2,30255 0 GO -2.30255 
02/12/2004 ' 

2112/04 FUTURES 500 11459 -572,96875 11383 569,15306 -3,81569 000 -3,81569 
02112/2004 , 

2118/04 FUTURES 100 11492 -114,92188 11383 113.83061 -1,09127 000 -1,09127 
02/1812004 , 
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Total* for security: 209 .00 -23.879~116111 .29 23,751,362 .76 .125,293.53 0.00 -128,293.53 

Summary of Future Receipts for Fixed Income Futures 2,603.00 -289AS6,398 .65 288,916,711 .25 -M,687.40 0.00 m,6a7.j46, 

Total Fixed Income Futures 465.00 -51,156,085.90 52,248,637.57 1,092,551 .67 0 .00 1,092,551.W 

Total Derivative Offsets 1,017 .00 .183,610,438.89 184,120,870.24 533,737A8 -23,306.13 510,431 .35 

Northern Trust *Genemited by Northem Trust from periodic data on 28 Feb 05 C0661 

Realizo- GIL Detail 
01 Jan 04 - 31 Doc 04 

Accoui Aw CWFO6 

CWFDN - WAU CORE PLUS 

CWF08 

Trade/ Trade Unit Market Translation Total 
.Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Derivative Offsets 
Fixed Income Futures 
Future Receipts 

2/18/04 FUTURES 100 11500 -115,00000 11383 113,83061 -1,16939 000 -1,16939 
02118/2004 - 

2/16/04 FUTURES 100 11494 -114,93750 11383 113,83061 -1,10689 000 -1,1069 
02/18/2004 - 

2123/04 FUTURES 3400 11300 -3 .842,000 00 11386 3,871,086 55 29,08655 000 29,08655 
02123/2004 ' 

2123104 FUTURES 2600 11200 -2,912,000 00 11386 2,960,242 66 48,24266 000 48,24266 
02/23/2004 ' 

2/23/04 FUTURES 200 11431 -228,62500 11386 227,71097 -91403 000 -91403 
0212312004 - 

2125/04 FUTURES 500 11525 -576,25000 11366 569,27744 -6,97256 000 -6,97256 
02/2512004 

3/12/04 FUTURES 3100 11744 -3,640,562 50 11386 3,529,520 09 -111 .04241 000 -111,04241 
03/12/2004 ' 

3/15/04 FUTURES 1100 11744 -1,291,812 50 11386 1.252,410 36 -39,40214 000 -39,40214 
03/15/2004 ' 



Accoui nber CWF06 

CWFDN - WANI CORE PLUS 

CWF06 

Page 428 of 445 * Realized Gain/Loss Detail 
Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Liabilities 
Other Liabifities 

Purchases 

CR OWPOO4294 DEF SWAP REC 3.75% 20/12/2009 

11/16/04 CR OWPOO4294 DEF REC 3.75% 20112/2009 BROKER . 170,00000 000 000 000 1,43437 1,43437 000 1,43410 

11/19/2004 ' DERIVATIVES 

Totals for security : 170,000.00 0.00 1,434.37 1,4U.37 0.00 1,434.37 

CR OWROO4318 DIEF SWAP REC GSC 1.15% 2010912009 

917/04 CR OWROO431 8 DEF GSC 1 15% 20/09/2009 PRICE- 310,00000 000 -47166 000 1,36336 89170 000 89170 

09110/2004 0,0015214 NET BROKER DERIVATIVES 
9/7104 CR OWROO4318 DEF GSC 1.15% 20/09/2009 PRICE 320,00000 000 -28557 000 1,40733 1,12176 000 1,12176 
09/1012004 0 0008924 NET BROKER DERIVATIVES 

Totals for security : $30,000.00 -75723 2,770.69 2,013AG 0.00 2,013AS 

CR DEF OWPOO4997 SWAP REC BEAR 4,01/620111 

10/5/04 CR DEF OWPOO4997 BEAR 4.0% 20/12/2009 BROKER. 500,00000 000 000 000 1,88889 1,88889 000 1,88889 
10/08/2004 ' DERIVATIVES 

Totals for security : 500,000.00 0.00 1,888.89 1,888.89 0.00 1,88&89 

CR DEF SWAP P 1.25% 2W3109 OWP9011498 

5/7/04 CR DEF SWAP P 1 25% 20/3/09 OWPOO1498 PRICE 500,00000 001 -3,61276 001 6,16594 2,55318 000 2,55318 
05112/2004 1. 0 0072255 NET BROKER DERIVATIVES 

Totals for security 500.000.00 .3,6112.76 6,1ft94 2,553.18 0.00 2,553 

CR DEF SWAP P 1.25% BEAR 20/3109 OWPOO1779 

5[7/04 CR DEF SWAP P 1 25% BEAR 2013109 OWPOO1779 590,00000 001 -4,26306 001 7,56995 3.30689 000 3,30689 
05/12/2004 ' PRICE: 0 0072255 NET BROKER DERIVATIVES 

Totals for security 590,000.00 A263.06 7,569.95 3,306.99 0.00 3,306.89 

CR DEF SWAP REC _ J.1 5% 20/09/09 QW1100297310WIP092975 
9/8/04 CR DEF SWAP REC 1.15% 20/09/09 OWROO2973/ 330,00000 000 -10939 000 000 -10939 000 -10939 
09/1312004 ' PRICE. 0 0003314 NET BROKER DERIVATIVES 

Totals for security . 330,000.00 409.39 0.00 -109.39 0.00 .109.30 

CR DEF SWAP REC GSC OWROOO15MWPOO61 56 1,05% 20103/2010 
11/12/04 CR DEF SWAP REC GSC OWRO06 BROKER . 400,00000 000 000 000 60560 60560 000 60560 
11117/2()04 ' DERIVATIVES 

Totals for security. 400.000 .00 0.00 MAO 6116.60 0.00 MAO 

Northern Trust *Generated by Northem Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Liabilities 
Other LiabBities 

Purchases 

CRED OWPOO4658 DEF SWAP REC BEAR 1 .15% 20A9/2M 
9/21104 CRED OWPOO4658 DEF BEAR 1.15% 2010912009 PRICE 340,00000 000 -20506 001 1,96()00 1,75494 000 1 .750 
09/24t2OO4 1 0 0006031 NET BROKER. DERIVATIVES 

Totals for security 340,000.00 .205.06 1,960.00 1,754.94 0 .00 1,754." 

CRIED DEF QW1300"76 SWAP REC Gag 1,1V1, 2010912009 
9/15/04 CRED DEF OWPOO4476 GSC 1 15% 20/09/2009 BROKER 600,00000 000 000 000 4,07819 4,07819 000 4,07819 
09/2012004 DERIVATIVES 
10/5/04 CRED DEF OWPOO4476 GSC 1 . 15% 20/09/2009 BROKER: 340,00000 000 000 000 2,31098 2,31098 000 2,31098 
10/0812004 DERIVATIVES 

Totals for security . 940,000 .00 0.00 6,389.17 6,389.17 0.00 6,389.17 

GRED DEF OWPOO4492 SWAP REC GSQ-1j5% 20109a009 
8/30/04 CRED DEF OWPOO4492 GSC; 1 15% 20109/2009 PRICE: 310,00000 000 -88892 001 2,14030 1,25`1 38 000 1,25138 
09/02/2004 ' 0 0028674 NET BROKER DERIVATIVES 

Totals for security* 310,000.00 .888.92 2,14030 1,251 .38 0.00 1,251 .35 

CRIED DEF OWPOO4516 SWAP REC BEAR 1 .15% 20A "12 09 
9/15/04 CRED bEF OWPOO4518 BEAR 1 15% 20/09/2009 BROKER 500,00000 000 000 000 3,39536 3,39536 000 3,395 .36 
09120/2004 DERIVATIVES 
10/14/04 CRED DEF OWPOO4518 BEAR 1 15% 20/09/2009 BROKER 400,00000 000 000 000 2,71628 2,71628 000 2,7160 
1011912004 DERIVATIVES 
1 =6104 CRED DEF OWPOO4518 BEAR 1 15% 20/0912009 BROKER. 410,00000 000 000 000 2,78419 2 .78419 000 2,78419 
10129/2004 DERIVATIVES 
10126104 CRED DEF OWPOO4518 BEAR 1 15% 20/09/2009 BROKER 500,00000 000 000 000 3,39636 3~395 36 000 3,39536 
10/29/2004 DERIVATIVES 

Totals for security: 1,810,000.00 0.00 12,291 .19 12,291 .19 0.00 12,291 .19 
CRIED DEF OWPO04M SEAP REC BEAR 3.75% 2011212009 
11/19104 CRED DEF OWPOO4591 BEAR 3 75% 20/12/2009 BROKER 170,ODO 00 000 000 000 2,16042 2,16042 000 2,16042 
11/19/2004 ' DERIVATIVES 

Totals for security* 170,000.00 0.00 2,160.42 2,160 .42 0 .00 2,16OA2 
CRIED DEF OWPOO4617 SWAP REC GSC 4.0% 20/12/2009 
10/8104 CRED DEF OWPOO4617 GSC 4 0% 20/12/2009 BROKER- 140.00000 000 000 000 3,49611 3 .49611 000 3,49611 
10114r2004 ' DERIVATIVES 

Northern Trust *Generated by Northem Trust ftom periodic data on 28 Feb 05 C0661 
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Totals for security 140.000.00 0.00 3AW.111 3,496.11 0 .00 3,496 .11 

CRIED DEF QWPQ 

10/5/04 CRED DEF OWPOO4633 GSC 3.75% 20/12/2009 BROKER: 140,00000 000 000 000 1,95417 1,95417 000 1,95417 

10/0812004 1 DERIVATIVES 

Totals for security: 140,000-00 0.00 1,954.17 1,96417 0.00 1,954 .17 

CRIED DEF OWPOO4674 SWAP REC BEAR 1.1n 2010912009 

9/14/04 CRED DEF OWPOO4674 BEAR 1 15% 20/09/2009 BROKER. 600,00000 000 000 000 3 .45674 3,45674 000 3,45674 

09/1712004 DERIVATIVES 

9/15/04 CRED DEF OWPOO4674 BEAR 1 . 15% 20/09/2009 BROKER 500,00000 000 000 000 2,88062 2,88062 000 2,88062 

09/20/2004 DERIVATIVES 

Totals for security. 1,100,000.00 0.00 6,33736 6,337 .36 0.00 6,337 .36 

CRIED DEF SWAP P 6 DEUTSCHE 20ALO-9 OWPOO1613 

2/6/04 CRED DEF SWAPP .6 DEUTSCHE 20/3/09 OWPOO1613 330,ODO 00 000 000 000 47379 47379 000 47379 

02/11/2004 ' 13ROKER DERIVATIVES 

Totals for security. 330,000 .00 0.00 473.79 473 .79 0.00 473 .79 

CRIED DEF SWAP P 1 .25 DEUTSCHE 20/3109 OWPOO1597 

WIN CRED DEF SWAP P 1 25 DEUTSCHE 20/3/09 OWPOO1597 330,00000 001 -2,38442 001 4,23536 1,85094 000 1,850 

05/12/2004 * PRICE . 0 0072255 NET BROKER DERIVATIVES 
0 

Totals for security 330,000.00 .2,3"42 4,235.36 11,8450 .94 0.00 1,850.94 

CRIED DEF SWAP PAY 1.25%/REC O*A DUE 20103/09 OWPOO1738 

5[7/04 CRED DEF SWAP PAY 1 25%/REC 0% DUE 20/03/090 310,00000 001 -2,23991 001 4,07106 1,83115 000 1,83115 
05/12/2004 1 PRICE 0 0072255 NET BROKER. DERIVATIVES 

Totals for security: 310,000.00 -Z239.91 4,071 .06 1,83`1 .1 5 0.00 1,831 .15 

CRIED DEF SWAP PAY 1 .25 DEUTSCHE 2013109 OWPOO1993 

517/04 CRED DEF SWAP PAY 125 DEUTSCHE 20/3/09 310,00000 001 -2,10534 001 3,54848 1 .44314 000 1,44314 
05112/2004 ' OWPOO1993 PRICE 0 0067914 NET BROKER 

DERIVATIVES 

Total* for security: 310,000.00 -2,1105.34 3,5U.48 1,443.14 0 .00 1,463 .14 

CRIED DEF SWAP REC OWRM377]OWPOO3379 1 .1 20IM09 DEUTSCHE 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Reafizt- G/E Detail 
01 Jan 04 - 31 Doc 04 

Accoui nber CWF86 

CWFDN - WAM CORE PLUS 

CWFO6 

Trade/ Trade Unit Market Translation Total 
Seffle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Liabilities 
Other Liabilities 
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Totals for security : 21900,00.00 -13,36&00 0 .00 -13,365.00 0.00 -13,365-9 

Summary of Purchases for Other Liabilities 20,570,GW .00 -65,229.79 74,862.32 9,632.53 0.00 9,632.53 

Total Other Liabilities 20,570,000 .00 -65,229.79 74,862.32 9,632.53 0.00 9,632.53 

Total Liabilities 20,570,000 .00 -65,229 .79 74,862.32 9,632-53 0.00 9,632.53 

Northern Trust *Generated by Northern Trust from periodic data on 28 Feb 05 C0661 

Realki- GIL Detail 
01 Jan 04 - 31 Doc 04 

Accoui nber CWF86 

CWFDN - WAM CORE PLUS 

CWIF06 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Liabilities 
Other Liabilities 

Purchases 

10/27/04 CRED DEF SWAP REC OWROO3377/OWPOO3379 1 1% 600,00000 000 000 000 2,57735 2,57735 000 2,57735 
11/01/2004 20/09 BROKER- DERIVATIVES 
11/5104 CRED DEF SWAP REC OWROO3377/OWPOO3379 1 1% 650,00000 000 000 0.00 2,79212 2,79212 000 2,7929 

11/10/2004 20/09 BROKER: DERIVATIVES 

Totals for security: 1,250AM.00 0.00 5,369.47 5,369-47 0.00 5,369A7 

GS OWPOO5077 INT RATE SWAP PAY QSC 3,365% 

9/10/04 GS OWPOO5077 INT GSC 3 365% 09/09/2007 PRICE 3,670,000 00 000 -16,79638 000 000 -16,79638 000 -16,79638 
09/14/2004 1 0.0045766 NET BROKER DERIVATIVES 

Totals for security, 3,670AM.00 .16,796.39 0.00 -16,79&38 0.00 46,796M 

INT RATE SWAP 3MUR 0% 08112/13 OWPOO0672 

4/30/04 INT RATE SWAP 33ML/R 0% 08/12/13 OWPOO0672 3,400.000 00 001 -18,50232 000 000 -18,50232 000 -18,50232 
05/06/2004 ' PRICE. 0 0054418 NET BROKER DERIVATIVES 

Totals for security: 3A"'M.80 411,502.32 000 -18,502.32 0.00 -18,502.32 

INT RATE SWAP 1.1$QRT3MO 0% 08117J13 GgLOMANOWRO00698 

4/30104 INT RATE SWAP 1 18 QRT3MO 0% 08/12/13 GOLDMAN 2,900,000 00 000 -13,36500 000 000 -13,36500 000 -13,36500 
05/05/2004 " OWPRICE 00046086 NETBROKER: DERIVATIVES 



Realized Gain/Loss Detail Page -13.2 us ~ 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost- Gain/Loss Gain/Loss GaiNLoss 

Currency revaluation 

Currency revaluation 

Currency Revaluation 

Currency Revaluation EUR 
1/31/04 000 000 -w 15 000 000 000 -58515 -5a5 

01/3112004 

2129/04 000 000 7669 000 000 000 7669 7669 

0212912004 

3/31/04 000 000 -26541 000 000 000 -26541 -26541 

03/31/2004 1 

4/30/04 000 000 -541 14 000 000 000 -541 14 -54114 

04/30/20()4 

5131/04 000 000 38825 000 000 000 38825 38825 

05/31/2004 

6/30/04 000 000 -9249 000 000 000 -9249 -9249 

06/3012004 

7/31104 000 000 -15150 000 000 000 -15150 -15150 

07/31/2004 

8/31104 000 000 5761 000 000 000 5761 5761 

08/31/2004 

9/30104 000 000 14354 000 000 000 14354 14354 

09/30/2004 

10131104 000 000 16265 000 000 000 16265 16260 
10/31/2004 

11/30/04 0 GO 000 30861 000 000 000 30851 30851 
11/3012004 

12/31 1114 000 000 16346 000 000 000 16346 16346 
12131/2004 

.M.98 0.00 0.00 -334.2111 -334.98 

1w.98 0.00 0.00 -334 .98 -334 .98 

000 24,67602 000 -24,61291 000 6311 6311 

24,67&02 -24,61L91 0 .00 G&II 63 .11 

*Genetated by Northem Trust frorn periodic data on 26 Feb 05 C0661 Northern Trust 
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01 Jan 04 - 31 Doc 04 
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CWF06 

Totals for socunty: 0.00 

Summary of Currency Revaluation for Currency revaluation 0.00 

Foreign Exchange 

Forelan "charwe EUR 

1/23/04 FX DEAL TRANSACTED ON 23 JAN 2004 EUR / USD 000 
01/23/2004 ' EX RATE 0 7890168 WITH LEHMAN BROS NEW YORK 

Totals for security: 0.00 



0 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Foreign exchange 
Foreign Exchange - Purchase 

Summary of Foreign Exchange for Foreign exchange 0 .00 24,676.02 -24,612 .91 0.00 63.11 63.11 

Total Foreign Exchange - Purchase 0.00 24,341 .04 -24,612 .91 0.00 -271 .87 -2711ff 



0 
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Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Cash and Cash Equivalents 
Short Term Bffls and Notes 

Sales 

FNMA DISC NT 03-24-20 

2/6/04 FNMA DISC NT 24/0312004 PRICE 99879 NET -360,ODD 00 9988 359,564 40 9956 -358,43176 1,13264 000 1.13 
02109/2004 ' BROKER GOLDMAN SACHS & CO NW YK DTC 005 

Totals for security : -X0.000.00 359,564AG .366,431 .76 1,132.64 0.00 1,132A4 

FNMA DISC NT 09-W200 

7/22/G4 FNMA DISC NT 08/09/2004 PRICE. 99,83744 NET -820,00000 9984 818,66704 9952 -816,09746 2,56958 000 2,56958 
07126/2004 ' BROKER ALEX BROWN AND SONS NEW YORK 

Totals for security, -111120,0110.00 818,667.04 -816,097A6 2,56958 0.00 2,569.58 

Summary of Sales for Short Term Bills and Notes -1,180,000.00 1,178,231.44 -1,174,529 .22 3,702.22 0.00 3,702.22 

Total Short Term Bills and Notes -11180,000 .00 11,1178,231." .1,174,529.22 3,702.22 0.00 3,702.22 



Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Reafiz,. GIL Detail Accou . riber CWFO6 

CWFIDN - VMM CORE PLUS 
01 Jan 04 - 31 Dec 04 

CWFOS 

Realized Gain/Loss Detail Page 435 of 445 

Trade/ Trade Unit Market Translation Total 
-Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss GaintLoss 

Cash and Cash Equivalents 
Cash & Cash Equivalent Deriv. - Futures 

Future Deliveries 

90 DAY EURO 0 CME 03-15-20 
3115104 FUTURES -2000 9950 4,975,000 00 9889 -4,944.375 00 30,62500 000 30,62de 
03h512004 ' 

Totals for security : -20 .00 4,975,000.00 4944,375 .00 30,625.00 0.00 30,625.00 

EURODOLLAR 90 DAY dR CME 09-30-2004 

115/04 FUTURES -1200 9814 2,9",050 00 9797 -2,938,974 96 5,07504 000 5,07504 
01/05/2004 ' 

1/9/04 FUTURES -1200 9844 2,953,050 00 9797 -2,938,974 95 14,07505 ON 14,075 05 
01/09/2004 ' 

2118/04 FUTURES -500 9859 1,232,312 50 9797 -1,224,572 90 7,73960 coo 7,73960 
02118/2004 ' 

7/22104 FUTURES -2200 9805 5,392,750 00 9799 -5,389 .450 00 3,30000 000 3,30000 
07122J2004 ' 

9113/04 FUTURES -2500 9812 6,132,500 00 9755 -6,097,150 00 35,35000 000 35,35000 
OW13/2004 , 

Totals for security- .76.00 18 .GK662.50 .18,589,122.81 65,539.69 0.00 65,539 .89 

EURODOLLAR SEPTEMBER 2005 FUTURE 

WIN FUTURES -1200 9671 2.901 .300 00 9644 -2,893,138 47 8,16153 000 8,161 
01/07/2004 

1/28/04 FUTURES -1100 9700 2,667 .500 00 9651 -2,654,054 69 13,445 M 000 13,44531 
01128/2004 ' 

1128/04 FUTURES -500 9701 1,212,562 50 9651 -1,206,388 49 6,17401 000 6,17401 
01128/2004 ', 

2/6M FUTURES -1000 9690 2,422,500 00 9657 -2,04 .229 82 8.27018 000 8,27018 
02tO6t2OO4 ' 

216104 FUTURES -500 9692 1,211,437 50 9657 -1,207,114 91 4,32259 000 4,32259 
02/06/2OG4 - 

2/9/04 FUTURES -5 00 9694 1,211,687 50 9657 -1 .207,114 91 4,57259 000 4.57259 
0210912004 ' 

2/11/04 FUTURES -1200 9700 2,909,850 00 9657 -2,897,075 79 12,T74 21 000 12,77421 
02111/2004 ' 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Cash and Cash Equivalents 
Cash & Cash Equivalent Deriv. - Futures 

Future Deliveries 
2/12/04 FUTURES -500 9702 1,212,750 00 9657 -1,207,114 91 5,63509 000 5,63509 

02112/2004 ' 1 
2/12/04 FUTURES -500 9701 1,21262500 9657 -1,207,114 91 5,51009 000 5,51000 

02/1212DO4 ' 

2117/04 FUTURES -900 9706 2,183,850 00 9657 -2,172 .806 84 11,04316 000 11,04316 

02/17/2004 ' 

2/25/04 FUTURES -500 9715 1,214.375 00 9657 -1,207,114 91 7,26009 000 7,26009 

02125/2004 - 

3/1104 FUTURES -500 9718 1,214,750 00 9657 -1,207,114 91 7,63509 000 7,63509 

0310112004 ' 

3117/04 FUTURES -1200 9757 2,927,100 00 9657 -2 .897,075 79 30 .02421 000 30,02421 

03/17/2004 ' 

3/18/04 FUTURES -500 9749 1,218,625 00 9657 -1,207,114 91 11,51009 000 11,51009 

03118/2004 ' 

3/24/04 FUTURES -900 9759 2,195,776 00 9657 .2,172,806 84 22 .96816 000 22,%816 
OW24/2004 ' 

3/31/04 FUTURES -1500 9741 3,652,875 00 9657 -3,621,344 73 31,53027 000 31,53027 
03/31/2004 

3/31/04 FUTURES -1000 9743 2,435,625 00 96 57 -2,414,229 83 21,39517 000 21,39510 
03131/2004 ' 

3131104 FUTURES -500 9747 1,218,375 00 9657 -1,207.114 91 11260 09 000 11,26009 
03131r2004 ' 

5/17/04 FUTURES -400 9632 963,20000 9656 -965,58444 -2,38444 000 -2,38444 
05/1712004 ' 

5/18/04 FUTURES -400 9628 962,75000 9656 -965,58444 -2,83444 000 -2,83444 
05/1812004 ' 

5/20/04 FUTURES -1000 9624 2,405,875 00 9656 -2 .413,961 10 -8,08610 000 -B,GN 10 
0512012004 ' 

5120/04 FUTURES -300 96.21 721,67500 9656 -724,18833 .2,61333 000 -2,61333 
05120/2004 ' 

5/26/04 FUTURES -400 9637 963,65000 9656 -965,58444 -1,93444 000 -1,93444 
05126/2004 . 

5/26104 FUTURES -400 9632 963,20000 9656 -965584 44 -2,38444 000 -2,38444 
05/26/2004 ' 

Northern Trust *Genmted by Northem Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 
.Setde Date Shares/Par Price Proceeds cost Cost GairVLoss Gain/Loss Gain/Loss 

Cash and Cash Equivalents 
Cash & Cash Equivalent Deriv. - Futures 
Future Deliveries 
5/27104 FUTURES -900 9641 2,169,225 00 9656 -2,172,564 99 -3,33999 000 -3,33999 
05/27/2004 ', 

6/8/G4 FUTURES -500 9619 1,202,312 50 9652 -1,206.552 20 -4,23970 000 -4,239740 
06/08/2004 ' 

6/8/04 FUTURES -400 9618 961,80000 9652 -965,24176 -3,44176 000 -3 .44176 
06/08/2004 ' 

6/24/04 FUTURES -900 9625 2,165,625 00 9647 -2170,491 78 -4,86678 000 -4,86678 
06/24/2004 ' 

7/2/04 FUTURES -100 9650 241,25000 9645 -241,11435 13565 000 13565 
0710212004 ' 

7/2/04 FUTURES -400 9647 964,70000 9645 -964,45741 24259 000 24259 
07/0212004 ' 

712IG4 FUTURES -5 .00 96 54 1,206.687 50 9646 -1,205,571 76 1,11574 000 11 15 T4 
0710212004 1 

7/8104 FUTURES -400 9660 966,00000 9645 -964,45741 1,54259 000 1,54259 
0710812004 ' 

7/12/04 FUTURES -400 9663 966,25000 9645 -964,45741 1,79259 000 1,79259 
07/12/2004 '- 

7/16104 FUTURES -100 9663 241,56250 9645 -241,11662 44588 000 44510 
07116/2004 11 

7/16/04 FUTURES -1100 9665 241,62500 9645 -241,11662 50838 0 GO 50838 
07/16/2004 ' 

7122104 FUTURES -200 9644 482,20000 96.44 -482,21174 -1174 000 -1174 
07/2212004 ' 

7/22/04 FUTURES -200 9645 482,22500 9644 -482,21174 1326 000 1326 
07/22/2004 ' 

7/28/04 FUTURES -1100 9633 2,649,075 00 9644 -2,652,027 95 -2,95295 000 -2,95295 
07128/2004 ' 

7/28/04 FUTURES -100 9634 240,83750 9644 -241,09345 -25595 000 -25595 
07128/2004 ' 

813/04 FUTURES -400 9659 965,85000 9644 -964 .37380 1,47620 000 1.47620 
08/03/2004 ' 

813104 FUTURES -500 9667 1,207,125 00 9644 -1,205,467 25 1,65775 000 1,65775 
08/03/2004 ' 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Cash and Cash Equivalents 
Cash & Cash Equivalent Deriv. - Futures 

Future Deliveries 

8/4/04 FUTURES -1200 9660 2,898,000 00 9644 -2,893,165 90 4,83410 000 4,8341& 

0810412004 ' 

8/6/04 FUTURES -400 9668 966,75000 9644 -964,38863 2,36137 000 2,36137 

08/06/2004 ' 

8/6/04 FUTURES -400 9670 967,00000 9644 -964,38863 2,61137 000 2,61137 

08106/2004 ' 

816/04 FUTURES -600 9700 1.455,000 00 9644 -1,446,582 95 8,41705 000 8,41705 

08/06/2004 ' 

816/04 FUTURES -400 9665 966,50000 9644 -964,38863 2,11137 000 2,11137 

08/06/2004 ' 

8/13104 FUTURES -1200 9694 2,908,200 00 9644 -2,893,165 c)l 15,03409 000 15,03409 

08/13/2004 ' 

8/17/04 FUTURES -200 9696 484,80000 9645 A82,249 74 2,55026 000 2,&50 26 

09/1712004 1 

8117/04 FUTURES -200 9696 484,77500 9645 -482,24974 2,52526 000 2,52526 

08/17/2004 1 

8/18/04 FUTURES -800 9696 1,939.100 00 9645 -1,928,M 95 10,10105 000 10,10105 

08118/2004 , 

8118/04 FUTURES -1000 9697 2,424.125 00 9645 -2,411,248 69 12,87631 000 12,876 48 
08/18/2004 1, 

8118104 FUTURES -200 9696 484,80000 9645 A82,249 74 2,55026 000 2,55026 
08/18/2004 ' 

8/30/04 FUTURES -500 9699 1,212,375 00 9648 -1,206,023 89 6,351 11 000 6,35111 
0813012004 1 

8/30104 FUTURES -700 9700 1,697,412 50 9648 -1,688,433 44 8,97906 000 8,97906 
08/30/2004 ' 

8/31104 FUTURES -500 9711 1,213,87500 9648 -1,206,023 89 7,85111 000 7,851 11 
0813112004 , 

9/1/04 FUTURES -300 9714 728,55000 9648 -723,61433 4,93567 000 4,93567 
09/01/2004 ' 

9/1104 FUTURES -1000 9714 2,428,375 00 9648 -2,412,047 77 16,32723 000 16.32723 
09/01/2004 , 

913104 FUTURES -800 9698 1,939,600 00 9651 -1,930,146 90 9,45310 000 9,45310 
09/03/2004 ' 

*Generated by Northern Trust frurn penodic data on 28 Feb 05 C0661 Northern Trust 
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Trade/ Trade Unit Market Translation Total 
-Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Low 

Cash and Cash Equivalents 
Cash & Cash Equivalent Deriv. - Futures 

Future Deliveries 

9/3/04 FUTURES -100 9699 242,46250 9651 -241,26836 1,19414 000 1,19414 
09/03/2004 ' 

1 9113104 FUTURES -1800 9675 4,353,750 00 9648 -4,341,526 92 12,22308 000 12,22300 
09/13/2004 ' 

9113104 FUTURES -3400 9700 8,245,000 00 96 .48 -8,200,66196 44,33804 000 44 .33804 
09/1312004 ~ 

9113/04 FUTURES -1200 9663 2,898,750 00 9648 -2,894,35128 4,39872 000 4,39872 
0911312004 , 

9113104 FUTURES -1000 9650 2,412,500 00 9648 -2,411,959 40 54060 000 54060 
0911312004 ' 

9/20104 FUTURES -1700 9713 4,128,025 00 9674 -4,111 .308 18 16.7% 82 000 16,71682 
09/20/2004 , 

9121/04 FUTURES -900 9714 2,185,537 50 9674 -2,176,574 92 8,96258 000 8.96258 
09/21/2DO4 ' 

10/14/04 FUTURES -500 97 W 1,214,625 00 9684 -1,210,558 25 4,06675 000 4,06675 
10/14/2004 ' 

10114/04 FUTURES -1200 9719 2,915,700 00 9684 -2,905,339 81 10,36019 000 10,36019 
1011412004 ' 

10/25/04 FUTURES -900 9721 2.1 B7,112 50 9688 -2,179,810 78 7,30172 000 7,30110 
10/25/2004 ' 

10/25/04 FUTURES -900 9721 2,187,225 00 9688 -2,179,8`10 78 7,4`14 22 000 7,41422 
10/2512004 . 

10126/04 FUTURES -1000 9718 2,429,375 00 9688 -2,422 .01197 7,36303 000 7,36303 
1012612004 ' 

10/26/04 FUTURES -500 9719 1,214,875 00 9688 -1,211,005 99 3,66901 000 3,86901 
W2.612004 ' 

10126/04 FUTURES -500 9720 1,214.937 50 9688 -1,211,005 99 3,931 51 000 3,93151 
10/2612004 ' 

11/9/04 FUTURES -200 9681 484,05000 9691 -484,53683 48683 000 -486B3 
11109/2004 - 

11/9104 FUTURES -200 9682 484,07500 9691 -484,53683 -461 .83 000 -461 .83 
11109/2004 ' 

11/17/04 FUTURES -400 9672 96720000 9688 -968,83767 -1,63767 000 -1,63767 
11117/2004 ' 

Northern Trust *Generated by Northern Trust from penodic data on 28 Feb 05 C0661 
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Trade/ Trade Unit Market Translation Total 

Settle Date Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Cash and Cash Equivalents 
Cash & Cash Equivalent Deriv. - Futures 

Future Deliveries 
11/17tG4 FUTURES -400 9675 967,45000 9688 -968,83767 -1,38767 000 -1,387 

11/17/2004 ' 

16 

11/17104 FUTURES -400 96 T7 967,70000 9688 -968,83767 -1,13767 000 -1,13767 

1111712004 ' 

11119104 FUTURES -500 9665 1.208,125 00 9688 -1,2`1 1,D02 49 -2,87749 000 -2,87749 

11/1912004 ' 

11/23/04 FUTURES -500 9667 1,208,312 50 9687 -1,210,934 12 -2,62162 000 -2,62162 

11/2312004 ' 

11123/04 FUTURES -400 9666 966,60000 9687 -968.74730 -2,147 .30 000 -2,14730 

11/23/2004 ' 

11/30/04 FUTURES -500 9662 1,207,750 00 9687 -1,210,855 74 -3,10574 000 -3,10574 
11/30/2004 ' 

12/3/04 FUTURES -900 9673 2,176,425 00 9687 -2,179,540 34 -3.11534 000 -3,11534 

12/03/2004 ' 

1219104 FUTURES -500 9678 1,209,687 50 9687 -1,210,855 74 -1,168 24 000 -1,16824 
12/0912004 ' 

12/9104 FUTURES -500 9676 1,209,437 50 96 BT -1,210,855 74 -1,41824 000 -1,41824 
12JO9/2004 ' 

12128104 FUTURES -1000 9655 2,413,750 00 9680 -2,419,887 90 -6,13790 000 -6,137 
12J2812OD4 ' 0 

12128104 FUTURES -100 9656 241,400 00 9680 -241,98879 -58879 000 458879 
12/28/2004 - 

12/28104 FUTURES A 00 9657 241,41260 9680 -241,98879 -57629 000 -57629 
12/2812004 1 

138,540,650.00 -135.123,691 .94 418,758 .06 0 .00 416,75&06 

162,170,312.50 -161,657,389 .75 512,922.75 0.00 512,922 .75 

'122 47 -2,449,395 24 12018 2,403,596 27 

-2MV.39&24 2,403,5H .27 -252 .19 -45,546 .73 -45,7911.97 

*Generated by Northern Trust from periodic data on 28 Feb 05 C0661 Northern Trust 
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Totals for security : .572.00 

Summary of Future Deliveries for Cash & Cash Equivaiont Deriv. - Futures -M.00 

Future Receipts 

3MO EURO ERUISOR 9b FUTURE 13MMOOS 

1128104 FUTURES goo 
01101/1 120 

Totals for security; 8.00 

3MO EURO EURIBOR A FUTURE 14106=04 

-25219 -45,54678 -45,79897 



Reafta GIL Detail Accout nber CWFOG 

011 Jan 04 - 31 Doc 04 
CWFON - WAM CORE PLUS 

CWFO6 

Realized Gain/Loss Detail Page 441 of 445 

Trade/ 
Settle Date 

Trade Unit Market Translation Total 

Cash and Cash Equivalents 
Shares/Par Price -- Proceeds -cost cost Gain/Loss_ Gain/Loss Gain/Loss 

Cash & Cash Equivalent Deriv. - Futures 
Future Receipts 
1/28/04 FUTURES 100 12349 -308.72783 12343 308,58444 '15 76 '15 -14339 
01/oill 120 
1128104 FUTURES 700 12360 -2,161,20514 12343 2,160,091 12 000 -1,11402 -I,iilp 
01/01/1 120 

Northern Trust *Generated by Northern Thist from penodic data on 28 Feb 05 C0661 

Total& for security : 

SMO EURO EUR113OR FUTURE 1 

9/14/04 FUTURES 

09/14f2OO4 ' 

Total* for security : 

EURODOLLAR MARNC 2005 FUTURE 

9124/04 FUTURES 

09/24/2004 

9124/04 FUTURES 
09r24/20D4 

9/26/04 FUTURES 
09/28/2004 

9/29/04 FUTURES 
09/29/2004 

9/29104 FUTURES 
09/29/2004 

9/30104 FUTURES 
09130/2004 

9/30/04 FUTURES 
09/3012004 

1014104 FUTURES 
10/04/2004 

1016/04 FUTURES 
10/06/2004 

10/6/04 FUTURES 
10/0612004 

1017/04 FUTURES 
10/07/2004 - 

11.00 .2AU,932 .97 2,468,675.56 Is.76 4,273.17 -1,257.41 

800 11985 -2,397,08130 123-26 2,465,272 75 A,934 63 70,12608 68,19145 

8 .00 -4397,081 .30 2,466,272 .75 .11,934.63 70,125.08 6111,1191,45 

100 9744 -243,60000 9757 243,92832 32832 000 32832 

700 9745 -1,705,287 50 9757 1,707,498 24 2,21074 000 2,21074 

400 9748 -974,75000 9757 975.71328 96328 000 96328 

500 9744 -1,217,937 50 9757 1,219,641 60 1,70410 000 1,70410 

400 9745 -974,50000 9757 975,71328 121328 000 1,21328* 

Soo 9741 -1,217,625 00 9757 1,219,641 60 2,01660 000 2,016 .60 

500 9743 -1,217,812 50 9757 1 .219,641 60 1 .82910 000 1,82910 

100 9740 -243.50000 9757 243.92832 42832 000 42832 

200 9739 -486,95000 9757 487,85664 90664 000 90664 

400 9740 -974,ODO 00 97.57 975,71328 1,71328 000 1,71328 

1200 9738 -2,921,400 00 9757 2,927 .139 85 5,73985 000 5,73985 



412/04 FUTURES 1800 9703 -4,366,350 00 9746 4,385,700 00 19.35000 000 19,36000 
04/0212004 ' 

4/2104 FUTURES 500 9702 -1,212,750 00 9746 1,218.250 00 5,50000 000 5,50000 
0410212004 ' 

Totals for security: 23.00 .6,579,100.00 5,603,950.00 24,8W.00 0.00 24,1150
.201, 

Summary of Future Receipts for Cash & Cash Equivalent DerIv. - Future* 116.00 -20,71 5,959.51 29,785,157.08 45,891." 23,306 .13 69,197 . 

Total Cash & Cash Equivalent Deriv. - Futures -552.00 132,454,352.99 -131,872,232.67 558,814.19 23,3016.13 582,120.32 

Northern Trust *Generated by Northem Trust from periodic data on 28 Feb 05 C0661 

Realizit- G11, Detail Accow nber CWFOG 

CWFDN - WAM CORE PLUS 
01 Jan 04 - 31 Doc 04 CWFOG 

Realized Gain/Loss Detail Page "2 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date -Shares/Par Price Proceeds cost cost Gain/Loss Gain/Loss Gain/Loss 

Cash and Cash Equivalents 
Cash & Cash Equivalent Deriv . - Futures 

Future Receipts 
1OR104 FUTURES 200 9739 -486,95000 9757 487,85664 90664 000 90616 
10/0712004 , 
IOM04 FUTURES 900 9740 -2,191,38750 9757 2,195,354 89 3,96739 000 3,96739 
10/07/2004 ' 
10/8/04 FUTURES 300 9745 -730,87500 9757 7311,784 96 90996 000 90996 
10108/2004 1 

Totals for security : 64.00 -15,586,57LOO 15,611,412.60 24,837 .50 0.00 24,837 .50 

EURODOLLAR 90 DAY a CME 09-,V-20 

3/17/04 FUTURES 500 9871 -1,233,87500 9858 1,232,250 00 -1,62500 000 -1,62500 

03MV2004 I 

Totals for security; &00 -11,233,875.01) 1,232,250.00 -1,625 .00 0.00 4,625.00 

EURODOLLAR SEPTEMBER 2005 FUTURE 
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- - - - - ----------- 

Reafia... GIL Detail Accout low CWF" 

01 Jan 04 - 31 Dec 04 
CWFDN - WAM CORE PLUS 

CWF06 

Realized Gain/Loss Detail Page 443 of 445 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds Cost Cost Gain/Loss Gain/Loss Gain/Loss 

Cash and Cash Equivalents 
Cash & Cash Equivalent Deriv . - Options 

Expiration of Options 

EURODOLLAR 97.00 CALL OPT 09-13 
9114104 EURODOLLAR 97 .0 CALL OPT 13109/2004 BROKER : -1100 000 000 2,15500 -23,70500 -23,70500 000 -23,7050 
0911412004 ' DERIVATIVES 

Totals for security : .11 .00 0.00 .23,705.00 -23,705.00 0.00 -23,705.00 

Summary of Expiration of Options for Cash & Cash Equivalent Deriv. - Options -11 .00 0 .00 -23,705.00 -23,705 .00 0 .00 -23,705.00 

Purchases 

OPF CALL SEP 05 EURG DOLLARS 9675 Ot,19-21M 
10/26/04 OPF CALL SEP 05 9675 19/09/2005 PRICE 0585 1000 -1,46750 -14,67500 757.50 7,57500 -7,10000 000 -7,10000 
10/31/2004 " BROKER COMMISSION 50 00 BROKER. 

DERIVATIVES 
Totals for security : 10.00 -114.675 .00 7,575.00 -7,100.00 0.00 .7,100.00 

Summary of Purchases for Cash & Cash Equivalent Dedv. - Options 10.00 -14,675 .00 7,575.00 .7,100 .00 0.00 -7,100.00 
Sales 

OPF PUT MAR 05 EURO DOLLARS 9775 03-114T21*5 
101211G4 OPF PUT MAR 05 9775 14/03/2005 PRICE 024 -1300 -59500 7,73500 68318 -8,88131 -1,14631 000 -1,14631 
10/26/2004 ' BROKER COMMISSION 65 00 BROKER- 

DERIVATIVES 0 
Totals for secunty: -13.00 7,73&00 -8,881 .31 -1,146.31 000 -1,146.31 

Summary of Sales for Cash & Cash Equivalent Deriv. - Options -13.00 7,735.00 -8,881 .31 -1,146 .31 0 .00 -1,146.31 

Total Cash & Cash Equivalent Deriv. - Options -14.00 -6,940.00 -25,011 .31 -311,9511 .311 0 .00 -31,951 .31 



0 
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Realizc... GIL Detaii Accamii nber CWM 

CVK-DN - WAM CORE PLUS 
011 Jan 04 - 31 Dec 04 

CWFff 

Realized Gain/Loss Detail Page 4" of 445 

Trade] Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Total Cash and Cash Equivalwits 4,180,566.00 133,649,98&47 433,096,386.11 530,565 .10 23,034.26 553,599 .36 

0 



Accou. mber CWFOG 

CWF13N - WtA* CORE PLUS 

CWFOG 

Page "S of 445 * Realized Gain/Loss Detail 

-0 

Northern Trust *Generated by Norftm Trust ftm periodic data on 28 Feb 05 C0661 

Realitt GIL Detail 
01 Jan 04 - 31 Doc 04 

Trade/ Trade Unit Market Translation Total 
Settle Date Shares/Par Price Proceeds cost Cost Gain/Loss Gain/Loss Gain/Loss 

Total for CWFOG -864,ISIA32.32 932,899pi.06 -MIM,124.01 4.344,OW.92 -133.27 4,3"AW.65 

Grand Total 4184,150,1W.32 932,111M,981 .06 -=,MI24.01 4,344,990.92 433.27 4,3".857 .85 



" If you are filing for an Automatic 3-Month Extension, complete only Part I and check this box 
. . . . . . 

. . ffj 
" If you are filing for an Additional (not automatic) 3-Month Extension, complete only Part It (on page 2 of tl~i~ fo'r'm') . , , * 
Do not F2Tplete Part H unless you have already been granted an automatic 3-month extension on a previously filed Form 8868 . 
M= Automatic 3-Month Extension of Time - Only submit original (no copies needed) 
Form 990-T corporations requesfing an automatic 6-month extension - check this box and complete Part I only . . . . . . . . . . EJ 
All other corporations (including Form 990-C filers) must use Form 7004 to request an extension of time to file income tax returns. 
Partnerships, REMICs, and trusts must use Form 8736 to request an extension of lime to Me Form 1065, 1066, or 1041 

Electronic Filing (e-file) . Form 8868 can be filed electronically if you want a 3-month automatic extension of time to file one of the 
returns noted below (6 months for corporate Form 990-T filers) . However, you cannot file it electronically if you want the additional 
(not automatic) 3-month extension, instead you must submit the fully completed signed page 2 (Part 11) of Form 8868 . For more 
details on the electronic filing of this form, visit wwwirs.govlefile . 
Type or 
print 

File by the 
due date lbr 
filing your 

THE CALIFORNIA WELLNESS FOUNDATION 
Number, street, and room or suite no If a P.O. bo)~ see in 
6320 CANOGA AVENUE, #1700 

95-4292101 

return. see City, town or post office, state, and ZIP code For a foreign address, see instructions. 
instructions IWOODLAND HILLS,CA 91367 
Check type of return to be filed (file s arate application for each return): 

Form 990 Form 990-T (corporation) 
Form 990-BL Form 990-T(sec. 401 (a) or 408(a) trust) 
Form 990-EZ Form 990-T (trust other than above) 
Form 990-PF Form 1041-A 

Form 4720 
Form 5227 
Form 6069 
Form 8870 

JSA 
4FB054 3 000 

0 0 

Form 8868 Application for Extension of Time To File an 
(Rev December 2004) Exempt Organization Return OMB No 1545-1709 
Department of the Treasury 
Internal Revenue Service 111N- File a separate application for each return. 

Identffication number 

* The books are in the care of lo~ Peggy W. M:Lnn:Lch 

Telephone No . jo. 818-702-1914 FAX No . 0. .818-593-6614 

" If the organization does not have an office or place of business in the United States, check this box . . . . . . . . . . . . . p,. 
F-1 

" If this is for a Group Return, enter the organization's four digit Group Exemption Number (GEN) If' this is 
for the whole group, check this box lo. F-] If it is for part of the group, check this box Iii- [T and attach a list with the 
names and EINs of all members the extension will cover. 
I I request an automatic 3-month (6-months for a Form 990-T corporation) extension of time until 

to file the exempt organization return for the organization named above. The extension is for the organizatiods return for 
1111~ ru-1 calendar year 2004 or 
jo. N tax year beginning and ending 

2 If this tax year is for less than 12 months, check reason: E] Initial return [-] Final return El Change in accounting period 

3a If this application is for Form 990-13L, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any 
nonrefundable credits. See instructions 

. . . . . . 
. . $ 1,410,000 

b If this application is for Form 990-PF or 990-T, nter any refundable credits and estimated tax payments 
made . Include any prior year overpayment allowed as a credit 

* * . i . i . J * * * . . . . . . 
$ 1,410,000 

c Balance Due. Subtract line 3b from line 3a . Include your payment with this form, or, if required, deposit 
with FTD coupon or, if required, by using EFWS (Electronic Federal Tax Payment System). See 
instructions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . $ NONE 

Caution. If you are going to make an electronic fund withdrawal with this Form 8868, see Form 8453-EO and Form 8879-EO 
for payment instructions . 
For Privacy Act and Paperwork Reduction Act Notice, see Instructions . Form 8868 (Rev 12-2004) 


