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

Depavurt.1 of die Traasuq Treated as a Private Foundation 
htemal R~ua SeMCe Note 77,8 G'QdllirIdhM maybe able tome a copy d this return l0 satisfy state reporting r 

For calendar year 2002, or tax year beginning , 2002, and ending 

OW No 1545-0052 

,20 

25-1128857 
Telephone number (see page 10 of the instructions) 
412 553-4761 

C t emmpEan eppLUiim la pending check Inn ji u 

D 1 Foreign orgarura7pnv check here 

2 Fcrap~oryarunacrsres::.p :I~e85%tmS 
III- El 

deck fan uM Na[hcomWla4on 

E 
0. El 

II pr irate foundation status was terminated 
under section 507(b)(1)(A), check here " D 

F If the loundahon is in a 60-month termination 
under section 507(C)(1)(B), (heck here * El 

(d) Disbursements 
must be on cash basis 

(b) Net irnestrnent (c) Adjusted net for chantable 
income income purposes 

(Cash basis only) 

1 Cantnbulions, gifts, grants, etc , received (attach schedule) 
Check " 0 if the foundation is not required to attach Sch B 

2 Distributions from split-interest trusts 
3 Interest on savings and temporary cash investments 
4 Dividends and interest from securities 
5a Gross rents 
b (Net rental income or (loss) ) 

6a Net gain or (loss) from sale of assets not on line 10 
~~~,,, b Gross sales price for all assets on line 6a 

7 Capital gain net income (from Part IV, line 2) 
8 Net short-term capital gain 
9 Income modifications 
10a Gross sales less returns and allowances L-
b Less Cost of goods sold 

Ljj c Gross profit or (loss) (attach schedule) 
11 Other income (attach schedule) 
12 Total. Add lines 1 through 11 
13 compensation or Officers, directors, trustees, etc 

OW 00) 14 Other employee salaries and wages 
c 15 Pension plans, employee benefits 

16a Legal fees (attach schedule) 
b Accounting fees (attach schedule) 

> c Other professi attach schedule 
m » Interest ¢ZECEFWED 
q 18 Taxes (attach sch ul ) 

19 Depreciation ( ch schedule) and dept Q 
Q 20 occupancy P AUG 0 8 2903 

21 Travel, confer nc s and meetings 
m 22 Printing and p blica f~~ U 
~ X23 Other evens 
m 24 Total operating and administrative expenses. 

Add lines 13 through 23 
O 25 Contributions, gifts, grants paid 

26 Total expenses and disbursements. Add hoes 24 and 25 
" 27 Subtract line 26 from line 12 

a Excess of revenue over expenses and disbursements 
b Net investment income (if negative, enter -0-) 
c Adiusted net Income (it neaatrve . enter-0.) 

Form 99aPF poi For Paperwork Reduction AM Notice, see the instructions. 
6A 
STF FE02037F 1 

2002 

G Check all that apply U Initial return 0 Final return 0 Amended return 

Use the IRS Name d organization 
label . ALCOA FOUNDATION 

Otherwise, Number and street (or PO box number it mail is rot delivered W street address) RooMSUite 
print C/O MELLON BANK, N A . PO BOX 185 or type. 

See specific City or town state and ZIP code 
Instructions. PITTSBURGH, PA 15230-9897 
H Cneck type of organization (@ Section 501(c)(3) exempt private foundation 

Section 4947(a)(1) nonexempt charitable trust 0 Other taxable private foundation 
I Fair market value of all assets at end J Accounting method 0 Cash E] Accrual 

of year (from Part 11, cot (c), [:] Other (speci fy) 

Address change L] Name change 

Analysis of Revenue and Expenses (rho total (a) Revenue and 
M amounts in columns (b) (c) and (d) may not necessarily equal expenses peg 
the amounts in column (a) (see page 10 0t me instructions) ) books 



Page 2 

Book Valua (b) Book Value (c) Fau Marks 

332,566 42 .472,953 42 .473 

6 Recervables due from officers, directors, trustees, and other 
disqualified persons (attach schedule) (see page 15 of the 
instructions) 

7 Other rotes and loans receivable (attach schedule) ji~ 
m Less. allowance for doubtful accounts ~ 
d 8 Inventories for sale or use 
N 

9 Prepaid expenses and deferred charges 
10a Investments -U S and state government obligations (attach schedule) 
b Investments - corporate stock (attach schedule) 
c Investments - corporate bonds (attach schedule) 

11 investments-lard, buildings, and equipment basis ii~ 
Less accumulated depreciation (attach schedule) p. 

12 Investments-mortgage loans 
13 Investments-other (attach schedule) 
14 Land, buildings, and equipment bans 

Less accumulated depreciation (attach schedule) ji~ 
15 Other assets (describe 
16 Total assets (to be completed by all filers -see page 16 0( 

the instructions Also, see page 1, item I) 
17 Accounts payable and accrued expenses rtamzrrc Purcctwss 
18 Grants payable 

y 19 Deferred revenue 
20 Loans from officers, directors, trustees, and other disqualified persons 
21 Mortgages and other notes payable (attach schedule) 
22 Other liabilities (describe 

Form 99aPF (zooz) 
$TF FE020.97F2 

Form 99OPF (2002) 

Partll Balance Sheets ' 
ut'"°'°esar'°aTwits in meaesaipwncaunn 

srnM be ror rJd~d-year arroi+as «+r (see immdare )

" 1 Cash - non-interest-bearing 
2 Savings and temporary cash investments 
3 Accounts receivable j~ 5 .512 .266 

Less allowance for doubtful accounts ii~ 0 
4 Pledges receivable t 

Less allowance (or doubtful accounts j~ 
5 Grants receivable 

tna of 

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

$' 24 Unrestricted 
a 25 Temporarily restricted 

26 Permanently restricted 
Organizations that do not follow SFAS 117, check here p. 0 
and complete lines 27 through 31 . 

0 27 Capital stock, trust principal, or current funds 418 , 124 , 7 34 326 , 272 , 
28 Paid-in or capital surplus, or land, bldg , and equipment fund 31 , 892 , 244 31 , 892 , 
29 Retained earnings, accumulated income, endowment, or other funds 
30 Total net assets or fund balances (see page 16 of the 

instructions) 450 , 016 , 978 358 , 164 , 
31 Total liabilities end net assets/fund balances (see page 16 

of the instructions) 456 , 255 , 775 411 , 378 , 

Part III Analysis of Changes In Net Assets or Fund Balances 

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

2 Enter amount from Part I, line 27a 
" 3 Other increases not included in line 2 (itemize) p. SEE STATEMENT 

4 Add lines 1, 2, and 3 
5 Decreases not included in line 2 (itemize) j~ 
6 Total net assets or fund balances at end of year (line 4 minus line 5) - Part II . column (b). line 30 



Forth 990.PF 

e List and describe the kind ( s) of property sold (e p , real estate, 
(b) How acquired 

(1 P - Purchase (c) Date acquired 
2-scary brick warehouse or common stock 200 slu MLC CO ) p- Donaition (mo, day, yr ) 

(d) Date sold 
(mo day K) 

$7F FEp2Q77F 3 

on 
Page 3 

(e) Gross sales price (Q Depreciation allowed (g) Cost or other basis (A) Gain or (low) 
(or allowable) plus epense of sale (e) plus (1) minus (g) 

a ( 79 , 157 , 41 ~ 
b 77 31C 
c ( 5 , 498 , 92 ~ 
d 
e 

Complete only for assets shwhng gam m column (h) and owned by the foundation on 12/31/69 
(I) Gains (Col (h) gain minus 

(p Adjusted basis (k) Excess of col (p c01 (k), but not less man 0-) or 
(p F M V as of 1?/d1ib9 a5 0l 137/69 wer cot Q) if arty losses (from cd (h)) 

a ( 79 , 157 , 41-2 
b 77 31C 
c (5,498, 92 
d 
e 

f If gain, also enter in Part I, line 7 
2 Capital gain net income or (net capital loss) S I( (loss), enter -0- in Part I, line 7 } 2 ( 84 , 733 , 649 L 
3 Net short-term capital gain or (loss) as defined m sections 1222(5) and (6) 1 

If gain, also enter in Part I, line 8, column (c) (see pages 12 and 17 0( the instructions) ` 
If (loss), enter -0- in Part I, line 8 ) 3 

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

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

If section 4940(d)(2) applies, leave this part blank 
Was the organization liable for the section 4942 tax on the distributable amount of any year m the base periods [J Yes 2) No 
If "Yes," the organization does not qualify under section 4940(e) Do not complete this part 

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

Base period yeas Adjusted qualifying distributions Net value of rorcharnableuse assets 
DisNbuhm ratio 

rnie.- wo.,~ . In . in. ,.e~ . b. .. . .. .~ .,.. ~~~ n7 i . ..a ~.~ w. . . .w~ ~, . ...a i,.11 

1998 

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

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

4 Enter the net value of noncharitable-use assets for 2002 from Part X, line 5 

5 Multiply line 4 by line 3 

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

7 Add lines 5 and 6 

" 8 Enter qualifying distributions from Part XII, line 4 8 18,992,550 
If line 8 is equal to or greater than line 7, check the box in Part VI, line 1b, and complete that part using a 1 % tax rate See the Part 
VI instructions on page 17 

F«m 990"PF (zoo2) 



Form 99o-PF (2002) 

a 4948-see page 17 of the 

4 Subtitle A (income) tax (domestic section 4447(a)(1) trusts and taxable foundations only Others ante -0-) 
5 Tax based on investment income . Subtract line 4 from line 3 If zero or less, enter -0-
6 Credits/Payments 
a 2002 estimated tax payments and 2001 overpayment credited to 2002 6a 184 , 904 
b Exempt foreign organizations - tax withheld at source 6b 
c Tax paid with application for extension of time to file (Form 8868) 6c 
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 0 if Form 2220 is attached 
9 Tax due. It the total of lines 5 and 8 is more than line 7, enter amount owed 

10 Overpayment. It line 7 is more than the total of lines 5 and 8, enter the amount overpaid 
11 Enter the amount of line 10 to be Credited to 2003 estimated tax ii~ 2 F 'A S 2 Refunded 

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

b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see page 18 of 
the instructions for definition)'? 1b X 
II the answer is "Yes" to la or 1b, attach a detailed description of (he activities and copes of any materials 
published or distributed by the organization in connection with the achvities 

c Did the organization file Form 112aPOL (or this yeah 1c X 
d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year 

(1) On the organization mi~ $ (2) On organization managers li~ $ 
e Enter the reimbursement (if any) paid by the organization during the year for political expenditure tax imposed 

on organization managers Ii $ 
2 Has the organization engaged in any activities that have not previously been reported to the IRS 2 }( 

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

of incorporation, or bylaws, or other similar instruments 11 "Yes,"attach a conformed copy of the changes 3 X 
4a Did the organization have unrelated business gross income of $1,000 or more during the year? 4a X 
b I( "Yes," has it filed a tax return on Form 99aT for this yeah 4b / 

5 Was there a liquidation, termination, dissolution, or substantial contraction during the yeah 5 X 
11 "Yes,' attach the statement required by General Instruction T 

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

conflict with the state law remain in the governing instruments 6 
7 Did the organization have art least $5,000 m ands at arty time during the yeah If Nes, ° corrplete Part II, trot (c), and Part XV 7 
Ba Enter the states to which the foundation reports or with which it is registered (see page 19 of the 

instructions) 0* PENNSYLVANIA 
b If the answer is "Yes" to line 7, has the organization furnished a copy of Form 990-PF to the Attorney General 

(or designate) of each state as required by General Instruction G? If "No," attach explanation 8b X 
9 Is the organization claming status as a private operating foundation within the meaning of section 49420(3) or 

4942Q)(5) for calendar year 2002 or the taxable year beginning in 2002 (see instructions for Part XIV on page 
25)? If 'Yes,"complete Part XIV 9 }{ 

10 Did arty persons become substantial contributors during the tax year? 11 "Yes," attach a schedule hshng their names and addresses 10 X 
11 Did the organization comply with the public inspection requirements for its annual returns and exemption apphcation9 11 }~ 

Web site address li~ 

0 
2 The books are in care of ji~ KATHLEEN W . BUECHEL . PRESIDENT Telephoneri 412 553-4761 

, Located at fi~ AT,(-()A cngpoRATF. r-PmTF.R 201 7SARRi .i .A ST . P7TTSH[TRC:H ZIP+41 ZSZZZ-SHS$ 
13 Section 4947(a)(1) nonexempt charitable trusts filing Form 99aPF in lieu of Form 1041 - Check here 

and enter the amount of tax-exempt interest received or accrued during the year " ~ 13 
Form 9WPF (zoo2) 

SW FE020.77F 4 

1a Exempt operating foundations described in section 4940(d)(2), check here " 0 and enter "N/A" on line 1 
" Date of ruling letter (attach copy of ruling letter if necessary-see instructions) 

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

c All other domestic organizations enter 2% of tine 27b Exempt form 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 ~) 
3 Add lines 1 and 2 



Page 5 Forth 99PPF (2002) 

Forth 4720 

X 

enterprise at any time during the years 0 Yes [Z No 
b If "Yes," did it have excess business holdings in 2002 as a result of (1) any purchase by the organization or 

disqualified persons after May 26, 1969, (2) the lapse of the 5-year period (or longer period approved by the 
Commissioner under section 4943(c)(7)) to dispose of holdings acquired by gift or bequest, or (3) the lapse of 
the 10-, 15-, or 20-year fast phase holding periods (Use Schedule C, Form 4720, to determine d the 
organization had excess business holdings m 2002 ) 

4a Did the organization invest during the year any amount m a manner that would jeopardize its charitable purposes 
b Did the organization make any investment m a prior year (but after December 31, 1969) that cold jeopardize its charitable purpose that 

had rat been removed from jeopardy before the first day of the tax year beginning m 2002 
5a During the year did the organization pay or incur any amount to 

(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))? 0 Yes ~ No 
(2) Influence the outcome of any specific public election (see section 4955), or to carry on, 

directly or indirectly, any voter registration drive? Yes No 
(3) Provide a grant to an individual for travel, study, or other similar purposes [Z Yes L] No 
(4) Provide a grant to an organization other than a charitable, etc , organization described 

in section 509(a)(1), (2), or (3), or section 4940(d)(2)? [@ Yes E] No 
(5) Provide far any purpose other than religious, charitable, scientific, literary, or educational 

purposes, or for the prevention of cruelty to children or animals [:J Yes 0 No 
b If any answer is 'Yes" to 5a(1 F(5), did any of the transactions fail to qualify under the exceptions described m Regulation section 534945 

or m a current nonce regarding disaster assistance (see page 20 of the instructions)? 
Organizations relying on a current notice regarding disaster assistance check here 

c If the answer is "Yes" to question 5a(4), does the organization claim exemption from the tax 
because it maintained expenditure responsibility for the grants 0 Yes 0 No 
11 "Yes," attach the statement required by Regulations sedan 53 4945-5(d) 

6a Did the organization, during the year, receive any funds, directly or indirectly, to pay 
" premiums on a personal benefit contracts 0 Yes ~ No 

b Did the organization, during the year, pay premiums, directly or indirectly, on a personal benefit contract'? 
If you answered "Yes" to 6b, also file Form 8870 

4a 

Fa.m 99o-PF paw) 

STF FEOt077F 5 

File Form 4720 if any item is checked in the "Yes" column, unless an exception applies. 
" 1a During the year did the organization (either directly or indirectly) 

(1) Engage in the sale or exchange, or leasing of property with a disqualified persons 0 Yes 0 No 
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) a 

disqualified persons 0 Yes [g No 
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified persons 0 Yes N No 
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified persons ~ Yes 0 No 
(5) Transfer any income or assets to a disqualified person (or make any of either available 

for the benefit or use of a disqualified person) 0 Yes ~ No 
(6) Agree to pay money or property to a government officials (Exception . Check "No" if the 

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

b If any answer is "Yes" to 1a(1)-(6), did any of the acts fail to qualify under the exceptions described in Regulabons section 
53 4941(d)3 or in a current notice regarding disaster assistance (see page 19 of the insiructions)9 
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 m 1 a, other than excepted acts, that 
were not corrected before the first day of the tax year beginning in 2002 

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

a At the end of tax year 2002, did the organization have any undistributed income (lines 6d 
and 6e, Part XIII) for tax year(s) beginning before 2002 ? E] Yes ~ No 
If "Yes," list the years " 20 , 20 , 19 - , 19 

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 mcome9 (If applying section 4942(a)(2) to 
all years listed, answer "No" and attach statement - see page 19 of the instructions ) 

c If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here 
" 20, 20, 19, 19 

3a Did the organization hold more than a 2% direct or indirect interest m any business 



2 Compensation of five highest-peed employees (other then those Included online 1 -seepage 20 of the instructions) . 
It none. enter "NONE." 

NONE 

Total number of other employees paid over 
3 Five highest-paid mdecendent cost for 

Name and address of each cerson paid more than (b) Type of service 
INVESTMENT MANi 

Total number of others receiving over $50,000 for professional services 

Part IX-JA Summary of Direct Charitable Activities 

List the founda6an's lour largest direct chantahle aclmbes during the tax year Include relevant suusurai information such as the cumber 
of organizations and other benefiaanes serves, conferences convened research papers produced, etc 

1 

2 

3 

" 4 

STF FED097F 8 

Fom, 990-PF (zoo2) 

Form 990.PF (2002) Page 6 

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

" 1 List all officers, directors, trustees, foundation managers end their compensation (see page 20 of the instructions) : 
(b) Tile, aria average (c) Compensation (d) Contributions to 

(a) Name and address hours per week (K not pall, employee benefit plans (e) Expense account, 
Devoted to msNOn enter -0-1 and deferred comcersauon other allowances 

(a) Name and address of each employee paid more than $50 000 
(e) Title and average 

(a) Contributions to 

hours per week I (e) Compensation I employee benefit I (a) roe account 

devoted to posNOn 
pans and deferred other allowances 

-(Seepage 20 of the instructions) if none, 

COMMi1NITY WEALTH VENTURES 1 CONSULTING 

BARCLAYS GLOBAL INVESTORS JINVESTMENT 

CONSULTING 

CONSULTING 



Form 996PF 

made W the foundation donna the tax dear on lines 1 and 2 

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

Total. Add lines 1 
foundations must complete this part Foreign foundations, see 

21 of the instructions 

purposes 
a Average monthly fair market value of securities 
b Average of monthly cash balances 

2 

c Fair market value of all other assets (see page 22 of the instructions) 
d Total (add lines 1 a, b, and c) 
e Reduction claimed for blockage or other factors reported on lines 1a 

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

6 Minimum investment return . Enter 5% of line 5 69 
i) private operating 
this part ) 

and 
part XI 

Distrvbutable Amount (see page 
foundations and certain foreign or check here and do not coin 

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

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

line 1 7 19 , 586 , 580 
Part XII Qualifying Distributions see page 23 of the instructions 
1 Amounts paid (including administrative expenses) to accomplish charitable, etc , purposes 
a Expenses, contributions, gifts, etc -total from Part I, column (d), line 26 1a 18 , 992 , 550 
b Program-related investments-Total from Part IX-B 1b 
2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc , 

purposes 2 
3 Amounts set aside for specific charitable projects that satisfy the 
a Suitability test (prior IRS approval required) 3a 
b Cash distribution test (attach the required schedule) 3b 
4 qualifying distributions. Add lines to through 3b Enter here and on Part V, line 8, and Part XIII, line 4 4 18 , 992 , 550 

" 5 Organizations that quality under section 4940(e) for the reduced rate of tax on net investment 
income Enter 1% of Part I, line 27b (see page 24 0( the instructions) 5 

6 Adjusted qualifying distributions. Subtract line 5 from line 4 6 18 992 550 
Note: The amount on line 6 wr0 tie used in Part V, column (6), in subsequent years when calculating whether the foundation 

qualities for the sedan 4940(e) reduction of tax in thaw years 
Form 99aPF (zaoz) 

S7F FE02Q77F 7 

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

4 Cash deemed held for charitable activities Enter 1'/z% of line 3 (for greater amount, see page 22 
of the instructions) 

5 Net value of nonchanteble-use assets Subtract line 4 from line 3 Enter here and on Pad V, line 4 

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



(D) (e) 
Years prior to 2001 2001 2002 

19 , 586 , 580 

2 

594 030 

0 

Form 990-PF (zooz) 

SW FEOQ037F 8 

Fomi 990PF (zooz) 

Part XIII Undistributed Income (see page 24 of the instructions) 

(a) 
" 1 Distributable amount for 2002 from Part X1, Corpus 

line 7 
2 Undistributed income, rf any, as of the end of 2001 
a Enter amount for 2001 only 
b Total forprior years 20-, 19-, 19-
3 Excess distributions carryover, if any, to 2002 
e From 1997 567 , 916 
b From 1998 392 , 354 
c From 1999 289 , 738 
d From 2000 1 , 433 , 040 
e From 2001 1 , 243 , 628 
t Total of lines 3a through e 3 , 926 , 

4 Qualifying distributions for 2002 from 
Part Xll,line 4 jo. $ 18-992 . S50 

a Applied to 2001, but not more than line 2a 
b Applied to undistributed income of poor years (Election 

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

required - see page 24 of the instructions) 
d Applied to 2002 distributable amount 
e Remaining amount distributed out of corpus 
5 Excess distributions carryover applied to 2002 4 

(If an amount appears in column (d), the same 
amount must be shown m column (a) ) 

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

a Corpus Add lines 3f, 4c, and 4e Subtract line 5 3 . 332, 
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 page 24 of the instructions 

e Undistributed income (or 2001 Subtract line 4a 
from line 2a Taxable amount-see page 24 of 
the instructions 

f Undistributed income (or 2002 Subtract lines 4d 
and 5 from line 1 This amount must be 
disinbuted in 2003 

7 Amounts treated as distributions out of corpus to 
satisfy requirements imposed by section 
170(b)(1)(E) or 4942(8)(3) (see page 24 of the 
instructions) 

8 Excess distributions carryover from 1997 not 
applied on line 5 or line 7 (see page 25 of the 
instructions) 

9 Excess distributions carryover to 2003. 
Subtract lines 7 and 8 from line 6a 3 , 332 , 

10 Analysis of line 9 
a Excess from 1998 366,240 
b Excess from 1999 2 8 9 7 3 8 
c Excess from 2000 1 4 3 3 0 4 0 

" d Excess from 2001 1 243 628 
e Excess from 2002 0 

8 



Form 990.PF 

1a If the foundation has received a ruling or determination letter that it is a private operating 
foundation, and the ruling is effective for 2002, enter the date of the ruling 11 1 

b Check box to indicate whether the organization is a private operating foundation described in section [:]4942Q)(3) or 
" 2a Enter the lesser of the adjusted net lax year Prim 3 years 

income from Part I or the minimum (e) zooz (e) zooi (c) 2000 (d) lass 
investment return from Part X for 
each year listed 

b 85% of line 2a 
c Qualifying distributions from Part X11, 

line 4 for each year listed 
d Amounts included m line 2c rot used directly 

for active conduct of exempt actimbes 
e Quahlying dslnbutwns made directly for ache 

conduct of exempt activities Subtract line 2d 
horn line 2c 

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

e "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 113 of 

minimum investment return shown in Part X, 
line 6 for each yew hated 

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

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

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

(3) Largest amount of support from 
an exempt organization 

(4) Gross investment income 
or more :mentary Information (Complete this part 

time durlna the vear - see oaae 25 of th 

57F FE02Q77F 9 

instructions 

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

before the close of any tax year (but only if they have contributed more than $5,000) (See section 507(d)(2) ) 
SEE ATTACHMENT 
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 

Check here " Did the organization only makes contributions to preselected charitable organizations and does not accept unsolicited 
requests for funds II the organization makes gifts, grants, etc (see page 25 of the instructions) to individuals or organizations 
under other conditions, complete items 2a, b, c, and d 

a The name, address, and telephone number of the person to whom applications should be addressed 
SEE ATTACHMENT 

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

c My submission deac 
SEE ATTACHMENT 

d Any restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other (actors 
SEE ATTACHMENT 

Form 990-PF (zooz) 



10 Form 990.PF 

the Year or roved for Future Pa merit 
I recipient is an indiHduai, ~ I show arryrela4onshpto Foundation Purpose olgrant or 
arryfoundation manager contribution 
Iorsubstantial contriWtor 

Total 
b Approved /or future payment 

SEE ATTACHMENT 

3bI3 .051 .713 
Form 99aPF pooz) 

STF FE02077F 10 

3 Grants and Contributions Paid 

Recipient 

Name and address (home or 
a Pad during [he year 

SEE ATTACHMENT 

Amount 

17,216,813 

3,051,713 



Forth 990-PF Page 11 

sTC FEozm7c , i 

Enter gross amounts unless otherwise indicated Unrelated business income Exluded by sechm 512, 513, or 514 (e) 
Related or e~rempt 

(e) (b) (e) (d) function ircrome 
Business code Amount Ercluson code Amount (See page 26 0l 

0 11 Program service revenue ma instructions) 

a 
b 
c 
d 
e 
f 
g Foes and contracts from government agencies 

2 Membership dues and assessments 
3 Interest on savings and temporary cash investments 14 5n9, 694 
4 Dividends and interest from securities 14 e 168 , 224 
5 Net rental income or (loss) from real estate 

a Debt-financed property 
b Not debt-financed property 

6 Net rental income or Qoss) from personal property 
7 Other investment income 
8 Gain or (loss) from sales of assets other than inventory 18 ( 84 , 733 , 644 
9 Net income or (loss) from special events 
10 Gross profit or (loss) from sales of inventory 
11 Other revenue a 

b PARTNERSHIP LOSSES 1 14 I'll "d 
C 
d 
e 

12 Subtotal Add columns (b), (d), and (e) (76, 091 . 680 
13 Total. Add line 12, columns (b), (d), and (e) 13 (76,091,6L01 
(See worksheet in line 13 instructions on page 26 to verity calculations ) 
Part XVI-B Relationship of Activities to the Acco Iishment of Exe t Purposes 

tine No 
plain 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) (See page 26 
of the instructions ) 

Form 99aPF (xoa¢) 



Form 99bPF (2002) Page 12 

Part XVII Information Regarding Transfers To and Transactions and Relationships With Nonchantable 

one ra I (b1 Amwnt imoleed 

2a Is the organization directly or indirectly affiliated with, or related to, one or more tax-exempt organizations 
described in section 501(c) of the Code (other than section 501(c)(3)) or in section 527 

b If "Yes," complete the following schedule 
Yes 0 No 

1 Did the orgarcutim directly or indirectly engage in any of the following with any other organiaion described m section 501(c) of the 
" Code (other than section 501(c)(3) organizations) or in section 527, relating to political organizations9 

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

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

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

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



rlf you are filing for an Automatic 3-Month Extension, complete only Part 1 and check this box b- FX1 
" If you are tiling for an Additional (not automatic) 3-Month Extension, complete only Part II (on page 2 0( this forth) 
Note Do not complete Part II unless you have already been granted an automatic 3-month extension on a previously filed 
Form 8868. 
Part I Automatic 3-Month Extension of Time - Only submit original (no copies needed) 
Note Form 99aT corporations requesting an automatic 6-month extension -check the box and complete Part 1 ony 
All other corporations (including Form 990-C /filers) must use Form 7004 to request an extension of time to file income tax returns 
Partnerships, REMICs and trusts must use Form 8736 to request an extension of time to file Form 1065. 1066 . or 1041 

number Type or 
print 

File by the 
due date for 
filing your 
return See 
instructions 

57 

C/O MELLON BANK, N .A . 
City. town a post office, state, and see instructions 

PA 1523 
e a separate 

Form 99o-T (corporation) F1 Form 4720 
Form 990-T (sec 401(a) or 408(a)irust) ~ Form 5227 
Form 990-T (trust other than above) ~ Form 6069 

n Farm 1041-A n Form 8870 

Form 990-BL 
Form 990-EZ 

(X1 Form 990-PF 

Signature and Verification 
Under penalties of penury, I declare that I have examined this form including accomparryuq schedules and statements, and to the best of my knowledge and belie) it is true, 
correct, and complete and that I am authorized to prepare Ous form 

Date Title 

Reduction Act Notice, see Instruction (72 2000) 

6w 
STFFEOBOS6F 1 

Form 886$ Application for Extension of Time To File an 
(December 2030) Exempt Organization Return ONE No 1545-1709 
Dmenmem a use tnnwrv 
Memal Fewwa saMCS " File a separate application for each return 
Ilk - 

ALCOA FOUNDATION 
Number, street, and room or suite no It a P O box see 

Check type o1 return to be 
Form 990 

" If the organization does not have an office or place of business in the United States, check this box b. F] 
" If this is for a Group Return, enter the organization's four digit Group Exemption Number (GEN) II this is 
for the whole group, check this box lj~ [:] If it is for part of the group, check this box ji~ n and attach a list with the names and 
EINs of all members the extension will cover 

1 I request an automatic 3-month (6-month, for 990-T corporation) extension of time until AUGUST 15 , ZO k3-, 
to file the exempt organization return far the organization named above The extension is for the organizations return for 
o. F4 calendar year 20 02 or 
ti. 0 tax year beginning , 20-,and ending _,20- 

2 If this tax year is for less than 12 months, check reason [] Initial return 0 Final return 0 Change m accounting period 

3a If this application is for Form 99o-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative lax, less any 
nonrefundable credits See instructions $ 184,904 

b If this application is for Form 990-PF or 990-T, enter any refundable credits and estimated tax payments 
made Include any prior year overpayment allowed as a credit $ 184,904 

c Balance Due. Subtract line 3b from line 3a Include your payment with this form, or, if required, deposit 
with FTD coupon or, if required, by using EFTPS (Electronic Federal Tax Payment System) See 
instructions S 0 

For 



LINE 11 partnership income loss 

LINE 16a 14rkpatnck 8 Lockhart 
1500 Oliver Buildig 
Pittsburgh, PA 1222 
legal services provided during 2002 

Day Berry & Howard 
City Place 1-185 Asylum St 
Hartford, CT 06103-3499 
legal services provided during 2002 

Total for Line 16a 

LINE 16b Price Waterhousa Coopers 
Philadelphia, PA 

2002 year-end financial audit 

LINE 76c Barclays Global Investors 
Walnut Creek, CA 94596 

Western Asset Mgmt 
Los Angeles, CA 90088 

Mansco Capital Management LLC 
Denver, CO 80202 

Jacobs Levy Equity Mgmt Inc 
Florham Park, NJ 07932-0650 

AAorgan Stanley Investment Mgmt 
Newark, NJ 07188-0183 

Mellon Bank, N A 
Pittsburgh, PA 15257-7509 

Co9nicase USA Inc 
Addison, TX 75001 

Fidelity Management Trust Company 
Chicago, IL 606731228 

Total for Line 16c 
investment management fees 

LINE 18 exasefincome taxes 
foreign taxes 

Total for Line IS 

86,800 27 
4,06200 4,06200 

;OA FOUNDATION 
257128857 
! FORM 990-PF 

PART I 
column 
b c d 

35,866 00 35,866 00 

3,24700 
1 

3,24700 

39.113 00 39,113 00 

22,800 00 

118,567 00 118,567 00 

167,185 00 167,185 00 

52,837 00 52,837 00 

51,18800 51,18800 

56,470 00 56,470 00 

4.72400 4,724 00 

2,50000 2,50000 

25,514 00 25,51400 



0 

0 



MIA DATE 19-JM -05 
INVESTMENT DETAIL PACE 3 

III, ELF 6778645 31 DECEMBER 2042 '1]O7 
i U-COk FOUNDATION 
f07GL FOUN0171DN 

SHARES/ MARKET UNREALIZED 
PAR VALUE SE CUNITY OESCRIVTION COST PR I CE VALl1E GAIN/LOSS 

COMMIT TO PUR GNM " SF 11TG 
7 000/ 01/01/2013 00 01/01/03 

2,500,000 0000 WESTERN ASSET MCMi 2,002,937 50 305 ]560 2,418,i38 00 15,650 50 

[010177 TO PUR 6MM SF MTC 
5 500/ 01/15/2033 00 01/01/03 

2,50O,000 0000 WESTERN ASSET MGXT 2,500,591 75 702 5000 2,562,500 00 53,906 25 

[010711 TO VUR CNM " SF MT6 
6 SOOL 01/15/2033 DO 01/01/03 

5,900,000 GOOD WESTERN ASSET XGXT 6,15E,125 00 300 8750 6,1E7,625 00 29,5E0 00 

COMMIT TO PNt GNIU SF MI6 
7 GOD/ 01/15/2033 DD O1/O1/OS 

11,700,000 0000 WESTERN 1155E7 XGMT 12,348,546 0E 105 9190 12,19,746 00 46,199 17 

[0141]1 TO PUN FHLMC COLD SFH 
6 SOOL OI/OI/2018 DO 01/01/03 

4,E00,000 0000 WESTERN ASSET MGMT 5,054,000 00 105 4690 5,062,512 00 28,512 00 

AlERICGIIEST WIG SECS 00-2 Al 
V"R RT 07/15/2030 OD 06/23/00 

212,402 5600 WESTERN ASSET MCM7 212,157 06 100 0924 212,597 97 r60 91 

ANADARKO FIX CO SR MT 
6 750L OS/Ol/2011 DD 04/26/01 

320,000 0000 WESTERN ASSET MCMT 136,917 20 112 6774 366,566 40 25,619 20 

RqRlISER 6USCN [OS INC SR Ni 
6 SOOL 05/01/2042 OD 05/02/02 

" e50,000 0000 WESTERN ASSET M6MT 463,367 00 112 6570 506,956 50 43,709 50 

ALCOA FOUNDATION 

/Q ellon Trust' 
EIN:25-1128857 
2002 FORM 990-PF M 
PART II, LINES 10, 13 

Mellon Bank NA 

RUN DATE 19-JUM-05 
INVESTMENT DETAIL PAGE 2 

LF 45 31 DECEMBER 2072 M1101 
LCNOATION 
OT .-NpATION 

SHARES/ MARKET UNREALIZED 
PAR VALUE SECURITY OES[RiPTiON COST PRICE VALUE GAIN/LOS 

INVESTMENTS FIXED INCOME SECURITIES 

KOREA DEPOSIT INSURANCE CWV NT 
2 500/ 11-DEC-2005 

400,000 0000 WESTERN ASSET MGMT 421,000 00 100 7500 435,000 00 14,400 00 

110L TIME WARNER INC DEB 
7 625< 04/15/2031 OD 04/19/01 

70,000 0000 WESTERN ASSET MGM7 61,250 00 102 7780 71 .944 60 10,694 60 

COL TIME WARNER INC DEB 
7 700/ 05/01/2032 00 04/00/02 

280,000 GOOD WESTERN ASSET XGMi 265,669 60 104 0730 291,404 40 25,774 80 

Tai CORP NT 
6 500/ 03/15/2011 DD 09/15/02 

400,000 0000 WESTERN ASSET XGMT 260,000 00 100 3130 401,252 00 121,252 00 

AO FIN HIM TR 02 N3 NT 1444 
VCR RT OU6/25/2009 OD 06/16/02 

162,371 5500 WESTERN 155E7 MGMT 101,944 12 99 3750 102,143 59 199 47 

COMMIT TO PUR FNMA SF MID 
' 

5 
SUO/ 01/01/2053 Do 01/01/03 

2 .000,000 0000 WESTERN ASSET MGMT 1,997,500 00 101 9660 2,039,360 00 41,E63 00 

COMMIT TO 7UR FNMA SF MTG 
6 500< 01/01/2033 00 DI/DI/03 

13,200,000 0000 WESTERN ASSET XGM7 35,621,312 50 104 0930 13,740,276 00 118 .963 50 



RUN 0.7E 19-JUI-OS 
INVESTMENT DETAIL PArE' S 

I LP Q7lNS 31 DECEMBER 2002 X1101 

LCOA FOUNDATION 
DIAL FOIOIDATIOI 

KMET ~E~lIffO 
PAR 

6"IN/LOSS UVILI'E SECURITY OESL~iIP7IOX COST PRICE VALUE 

BOEING CAP CORP SR NY 
6 SODA 02/15/2012 00 11/09/01 

450,000 0000 WESTERN ASSET XCXT 477,328 50 106 6250 479,812 50 2,464 00 

c eon rn zooz cst n A 10 
vin RI ioizsizooe on oziovoz 

1,200,000 .0000 WESTERN ASSET X6XT 20,012 .50 0 6400 7,6!0 .00 13,132 .50- 

CDC NIC CAP 02 HE CL A 
VCR RT 03/25/2055 OD !!/27/02 

997,5!9 .6200 WESTERN ASSET IIC17 997,5!9.62 100 1170 999.056 .0! 1,4" "6 

CI7 1101 EY IN iR 02 1 Cl AVI 
V"Y R7 11/25/2051 00 OS/IE/02 

227,077 6600 WESTERN 1155E7 XCNT 225,410 07 99 lL60 226,!23 .33 1,415 .26 

CIT GROUP INC SR HT 
7 375L 0/02/2007 OD 0"/01/02 

600,000.0000 WESTERN ASSET M71T 609,000 00 109 2575 b55,545 .14 46,545.14 

COUNTRYWIDE X01 97-3 CL AV-1 
v " R R7 00/25/2027 DO oE/2!/97 

103,576 4000 WESTERN ASSET XCXi 105,261 54 100.0100 103,417 75 154 41 

C11AlS IN[ ASSET 6RD 9L-1 AV 1 
VUI R7 OI/25/202! 00 OL27/9D 

113,756 9300 WESTERN ASSET MG1T 113,277.02 100 0020 113,759 .21 102 17 

CWAlS INC 2001-" CL t 
VM FIT 03/15/2027 00 02/2!/01 

" 5.2,69 9200 WESTERN ASSET X6X7 512.671 .92 99 .7590 541,387 03 1,307 89- 

Q Mellon Trust' 
Mellon Bank . NA 

RUN 017E 19-AIN-OS 
PAGE 4 INVESTMENT DETAIL 

p g7~S 31 DECEMBER 2002 M1101 
cc' ~TImI 
ILL ANION 

SHARES/ MARKET UXREllI2ED 
PAR VALUE SECURITY DESCRIPTION « FRI VALUE 6111N/LO55 

ASSET SECUR7772ATION 96-02 t1 
6 920L 02/14/2029 OD 03/01/96 

9N,6!1 6100 WE STERN ASSET M077 1,015,759 11 107.1190 1,011,933 .49 3,625 .62- 

ASSOCIATES IFD 16C 99-1 A 1"" A 
VCR R7 07/15/2050 00 09/30/99 

1,760,265 5600 WESTERN ASSET XGX7 1 .7!1,17!.01 99 0000 1,762,62 .71 1!,915 30- 

6"10f BIER CORP SUE M7 
7 40 

0, 01 
/ 
ui20 11 o0 01/23i01 

400 .000 0000 WESTERN ASSET XGMT 445,052 00 117 7960 471 .184 .00 28,132 00 

BANK ONE CORP sue WT 
5 900L 11/15/2011 OD 11/20/O1 

100,000 .0000 WESTERN ASSET XCM7 403,900 00 100 4090 433,636 .00 29,736 00 

6AYVIEY FINL ASSET 01-0 1.4A 
VCR RT 11/25/2G31 DD 12/11/01 

519,295 .600 YE57ERM ASSET X6XT 539,211 20 99 9360 536,950 31 260 69- 

lAWIEY FINI ASSET 02 A 144A 
VUI RT 02/25/1032 00 02/00/02 

i l12,404 0200 WESTERN ASSET M91T !51,233 " S 99 7620 030,422 90 010 55- 

lAYVIEY FIML ASSET 02 [ 144 
VCR R7 0/25/2032 OD 05/10/02 

1,025,05 0300 WESTERN ASSET M6MT 1,025,264 04 99.46E7 1,019,600 27 3,683 77- 

lELl50UTX CORD HT 
6 OOOl 10/15/2031 00 lo/ZS/01 

SiC,m 0000 WESTERN ASSET IIGMT X57,776 00 109 6500 493,461 00 35,6D5 .00 



RUM DATE 19-JUM-05 
PAGE 7 
X1101 

INVESTMENT DETAIL 
31 DECEMBER 2002 

MARKET UNREALIZED 
COST RI[ VALUE GAIN/LOSS 

519,044 70 109 7400 5E1,622 00 42,577 30 

72,370 60 105 1000 73,605 60 1,225 00 

1,007,533 99 110 6260 1,1152,M7 00 45,515 01 

19,750 50 99 4520 19,066 40 136 00 

52,206 20 117 1750 35,]51 90 2,945 70 

790,042 20 115 3380 061,366 !0 70,926 60 

191,525 99 30 3120 173,216 79 10,307 20- 

19,392 19 3 3464 16,169 77 922 42- 

@ Mellon Trust" 
Mcllon Bank, N A 

INVESTMENT DETAIL 
RUN DATE ig-juN-as 

31 DECEMBER 2002 PAGE 6 
a A ATION Mizal 
AL-SATION 

SHARES/ MARKET IMREAIIZED 
DAR VALUE SECURI7Y OES[RIV7IOM COST PRICE VALUE GAIN/LOSS 

CWABS INC 2002 6C1 CL 
VCR R7 G4/25/2032 OD 0]/30/02 

797,174 1100 WESTERN ASSET nGXT 791,097 76 99 7420 759,532 56 2,165 40- 

C4A65 IN[ ASSET BIID CTFS 72C 1 
V " R 117 05/15/2020 DO 03/27/02 

672,036 0100 WESTERN ASSET MGXT 669,305 06 99 770 670,115 76 1,029 90 

[MASS INC 02 3 "TG P/T 1 .1 
VCR R7 OS/25/2032 DD 09/30/02 

347,644 7500 WESTERN ASSET MGMT 347,644 75 99 9790 347,571 70 73 01- 

C4NR01"N PACIFIC RAILWAY CO 
6 250/ 75-00-2011 NEW N7 

500,000 0000 WESTERN ASSET 11GM7 519,695 00 110 1550 550,775 00 11,0E0 DO 

CATERPILLAR INC NT 
6 550/ 05/01/2071 OD o5/11/O1 

450,000 000 WESTERN ASSET MG17T 4E2,05E 00 115 6640 512,36E 00 30,330 00 

CHASE FOG XT6 LM 01-1 CL IIA-1 
FLAG FT 12/Z5/1030 00 02/27/01 

E0,715 E400 WESTERN ASSET XGMi E0,449 00 99 0770 60,61 56 165 56 

[HOSE FOG 7R 2002 2 Cl 11 A 1 
VCR PT 04/25/2032 00 07/18/02 

546,579 .500 WESTERN ASSET MGX7 546,179 45 99 6718 541,566 64 1,792 E1- 

[NEVRONIEXA[0 ["D [0 CTS Ni 
3 500/ 09/17/2007 DD 09/10/02 

100,000 0000 WESTERN ASSET MGNT 90,997 90 107 7950 101,795 00 2,797 20 

lF G776645 
tCOA FOUNDATION 
DIAL FOUNDATION 

SHARES/ 
PAR VALUE SECURITY DESCRIPTID 

[ITTGRUIR IN[ MT 
6 000/ 02/21/2012 DD 02/21/02 

510,000 0000 WESTERN ASSET NMI 

[ITIGROW INC GLOBAL SUE XT 
5 625Y 0E/27/2012 DD 08/26/0Z 

70,000 0000 WESTERN ASSET XGMT 

COMMERCIAL MT6 97-XU [t A-3 
6 570/ 12/15/2030 DD 12/01/97 

950,000 0000 WESTERN ASSET 11611T 

COMO[0 PHILLIPS MY 2032 Iq4 A 
5 900L 10/15/252 DU 10/09/02 

20,000 0000 WESTERN ASSET MG11T 

CONO[0 FpG [0 N7 
7 250/ 10/15/2051 OD 10/11/01 

50,000 Q000 WESTERN ASSET XCIIT 

CONO[0 INC SR IRS 
6 950L 04/15/2029 DD 04/20/99 

760,OOp DODO WESTERN ASSET MGKT 

[ONSECO FIN SE[5 CORP 02 2 .10 
8 500/ 05/25/2033 OD 06/01/02 

571,452 0500 WESTERN ASSET M6XT 

CREDIT SUISSE F0 O1-IR70 AF 70 
" 5 5007 07/25/2032 DD 12/01/01 

551,600 0000 WESTERN ASSET X6117 



8101 DATE " 19-JUN-OS 
INVESTMENT DETAIL OETAIL P~~ : 9 

lF C776l45 11 DECEMBER 2002 M1101 
C0A FOUNDATION 
]iAL FOUNDATION 

SHARES/ MARKET IpQ1EALIgD 
PAR VALUE SECURITY OESCRIP710N COST PRICE VALUE GAIN/LOSS 

now CIEX CO MT 
7 .375L 11/01/2029 OD 11/01/99 

100,000 0000 WESTERN ASSET M1.717 432,900 00 106 2090 432,636 00 72 .00- 

WRE ENERGY CORP SR 9T 
5 .625( 11/30/2012 00 11/2/02 

50,000 0000 WESTERN ASSE7 XGXT 49,601 00 99 7610 49,880 .50 76 50 

EMC XT6 IN TA 02 0 CL AT 1 .4A 
VM R7 02/25/20.1 DO 09/50/02 

601,01 .2000 WESTERN ASSET N471T 601,01 20 100 0000 601,01. 20 0 .00 

EL PASO ENERGY IfTN QTR 00004 
7 BOOR 00/Ol/2051 DO 07/SO/O1 

170,000 .4000 WESTERN ASSET XGNT 94,150 00 62 .0000 105,400.00 11,050 .00 

EL PASO ENERGY MTN "7R 00005 
7 750.E 01/15/2032 OD 01/11/02 

480,000 0000 WESTERN ASSET M6NT 157,195 20 62 0000 297,600.00 159,595 .20- 

El PASO RAT GAS CO MT 144A 
0 375.1 06/15/2032 DO 06/10/02 

50,000 0000 WESTERN ASSET IR7fi 46,500 .00 74 .5000 17,250.00 9,250 Go- 

ELECTRONIC DATA 51'5 CORP MY 
7 4SOL 10/15/2029 00 10/12/99 

500,000 0000 WESTERN ASSET X618 549,320 .00 93 .0170 165,085.00 84,235 .00- 

FIRSTOQItCY COW NT SER C 
7 5752 11/15/2031 OD 11/15/01 

" 650,000 0111 WESTERN ASSET X6MT 650,06 .00 96 .9380 650,097.00 91 .00 

/0 Mellon Trust" 
Melloo Benk, NA 

INVESTMENT DETAIL 
RUN DATE 19-JIM-03 

F C~~7]]~~!45 31 DECEMBER 2002 
PAGE 

d 01 
CD OATIOX 
IT~DATION 

SHARES/ MARKET UNREALIZED DAR VALUE SECURITY OES[RIPTION COST PRICE VAL UE GAIN/LOSS 
CREDIT NISSE FIRST BOSTON INC 
5 750L Oi/15/2E07 DO 04/0!/02 

200,000 0000 WESTERN ASSET M6X7 205,936 00 107 0480 21,096 00 0,160 .00 

CREDIT SUISSE F0 USA INC SR MT 
4 625L 01/15/2000 DO 12/17/02 

100,000 0000 WESTERN ASSET Mq17 199,767 60 101 3660 202,732 00 2,964 40 

DAIMLER CHRYSLER WT 
7 750E 01/10/2011 DD 01/16/01 

500,000 .0000 WESTERN ASSET XCM7 550,005 .00 114 .2400 571,200 00 20,395 00 

DELTA FOG HOME ED LN 98 4 A1A 
V"R RT 01/15/2031 DO 12/23/9E 

262,335 5300 WESTERN ASSET Mpli 263,370 54 100 5560 263,269 44 101 .10- 

DETROIT EDISON CO SR NT 
5 200L 10/15/2012 OD 10/23/02 

60,000 0000 WESTERN ASSET HUNT 59,094 40 103 5000 62,100.00 2,105 60 

DETROIT EDISON CO SR NT 
6.3504 10/15/2032 OD 10/23/02 

90,000 0000 WESTERN ASSET MGM7 09,393.40 105 7100 95,116.20 5,752.!0 

DEVON FINS CORY ULC MY 
6 875L 09/30/2011 00 10/03/01 

150,000 .0000 WESTERN ASSET MGIIT 164,525 60 111 .5860 167,079 00 2,553 .40 

DOMINION RES INC OEL MY 
5 700L 09/17/2012 DO 09/16/02 

110,000 Y000 WESTERN ASSET M6MT 192,230 00 103 7160 15,202 .40 2,922.0 



OP 12I'JI DO 9LL'P2S 0555 2d[ 02 i50'7If IX'JX l3Si'I NM315311 0000 000'021 
20/90/2[ 00 BDD2/SI/IO /052 9 
9[500 EU WIN dYJ 7313 1"N3N39 

00 026'61 0b I94'CS~ OL96 LOT 09 915'9[4 1N9N 1355Y NN315311 0000 000'027 
ZO/LO/90 00 Z[02/5[/90 /000 9 
15500 711 WIN dY7 7313 lVy3N3'J 

00 990'61 00 9SI'iZ2 0655 YII 00 250'202 1N'JN 1355V N713153X 0000 000'002 
MOVED GO 2£OZ/S[/f0 /05L 9 

C250a M1O WIN d " ] ]313 1"N3N39 

22 VLL 90 L59'l~2 OM 66 99 6L9'O~Z 1W9X 1355Y NN3153I1 aaL2 555'202 
00/42/60 44 Z£OZ/OZ/90 IS N'IA 

V77f TAT VI-00 ]1l 11 1W89 

if p4L'£S 00 027'[45 ObB~ 601 99 IL9'S£S 1X711 135SV N713153X 0000 000'005 
96/f0/SO D0 Of02/51/50 /Dot 9 
2V 17 13-06 335 91X 1X07 1VX] 

OS 956'91 00 690'959 0929 Dot DS OSI'li9 IX'1W 1355V Nd3153X Y000 000'059 
00/hi/90 04 OIOZ/SI/90 /SL4 L 

71U "XONOI 193 0] b7 E1W OCOJ 

-00 095'5£ 00 Si6'9f4 OLp6 99 00 561,'04b 1H'JX 1355Y Ny3L53X 0000 ODO'005 
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Q/ Mellon Trust' 

Mcllan Bank N A 

RUN DATE 19-JUN-O3 
INVESTMENT DEVIL PAGE Id 

F 5 31 DECEMBER 2002 111101 
[0 OLTiON 
T " L DA770N 

SHARES/ MARKET UNREALIZED 
DAR VAL UE SECURITY DESCRIPTION COST PRICE VALUE CAIN/LOSS 

Y "MU MIG P"55 THROUGH 02 "N19 
VAp pT Ol/25/t033 00 12/25/02 

1,000,000 0000 WESTERN ASSET XCnT 1,000,000 00 100 0000 1,000,000 to a no 

WFS (1NL 2000-C IN CL 13 
7 070/ 02/20/2005 00 08/16/00 

299,327 1400 WESTERN ASSET MCXT 305,907 22 107 4630 503,706 30 ],7 D0 92- 

YpCHOVIA ASSET SECS 02 IE2 
VCR R7 12/25/2052 DD 12/19/U2 

1,000,000 0000 YES7ERN ASSET MGM7 1,000,000 00 100 2187 1,002,167 50 2,167 50 

YGCHOVIA CORP 2NO NEW GLOBAL 
4 950/ 11/01/2006 DD 11/02/01 

650,000 0000 WESTERN ASSET MCM7 660,710 00 106 7070 693,595 50 33,505 SD 

11 " 1 MART STORES INC M7 
7 550/ 02/15/2030 DO 02/15/00 

475,000 OU00 WESTERN ASSET MGlIT 552,909 50 126 3590 600,205 25 07,295 75 

WELLS FORGO f CO NEW 508 NT 
6 5758 US/U1/30]7 DD 07/31/01 

650,000 0000 WESTERN ASSET XCMT 683,117 50 112 0160 726,117 00 .4,999 50 

WEYERNGUSER [0 N75 
6 750/ 03/15/2012 00 09/15/02 

30U,OUO 0000 WESTERN ASSET MGXT 510,386 00 109 0540 527,102 00 16,716 00 

NEYERHfUSEk CO N75 
7 375/ 03/15/2052 OD 09/15/02 

370,000 0000 WESTERN ASSET MCX7 381,951 00 103 4530 401,276 10 19,325 30 

RIIN DATE 19-JM-03 
INVESTMENT DETAIL PAGE 19 

1LF G776E45 31 DECEMBER 2002 111101 
U.COA FOUNDATION 
fOTAL FOUNDATION 

SHARES/ MARKET UNREALIZED 
PAR VAIUE SECURITY DESCR7PTION COST VRT[E -"lJE GAIN/LOSS 

WORLD OIWI AID RECS 0] A CL A3 
5 300/ 02/20/2005 OD 02/13/01 

601,017 7000 WESTERN ASSET M6XT 612,122 43 101 4270 609,594 22 2,526 21- 

%L CAP FIN EUROPE PL[ SR N7 
6 500/ Ol/15/2012 DD 01/10/02 

375,000 0000 WESTERN ASSET MGMT 393,3E2 50 708 2790 406,046 25 12,667 75 

T0711L INVESTMENTS FIXED INCOME SECURITIES 110,735,259 42 113,561,309 32 2,E26,049 90 
0 00 C 

2,626,049 90 7 

INVESTMENTS EQUITY 

MOlLE CORD 
1,700 0000 JpCOBS LEW SaP 500 65,566 32 35 1500 59,755 00 5,E11 32- 

TR "MSOCEAN IN[ 
0,500 0000 J"COBS LEW SAP 500 248,644 24 23 2000 197,200 00 51,644 24- 

"DC TELECOMMUNICATIONS INC 
20,400 0000 JACOBS IEVV StV 500 62,514 01 2 0900 59,356 00 3,150 e1- 

Ai&T WIRELESS SVGS INC CON 
42.000 0000 JpC085 LEVV 56V 500 284,720 76 5 6500 237,300 00 47 .42E 76- 

ADVANCED MICRO DEVICES INC [OM 
10,000 0000 JA[OBS LEW SAP 500 63,650 00 6 4603 64,600 00 950 Do 



RUN DATE 19-JUM-03 vise u 
niioi 

INVESTMENT DETAIL 
31 DECEMBER 2002 r mesas 

COA FOUNDATION 
ITAL FOUNDATION 

SHARES/ 
PAR VALUE SECURITY DESCRIPTION 

"PPLEEEES IIfIL INC CON 
3,700 OOOG J"COlS LEVY S&7 500 

AP71W6ROlIP INC [OX 
1,000 0000 JACOBS LEW SiP SUO 

ARCHER DANIELS MIDLAND CO CON 
1,100 0000 JACOBS lEW SAP 500 

BAKER HUGHES TUC CUM 
6,700 0000 JACOBS lEW SiP 500 

BANK OF AMERICA CORP 
13,500 0000 JACOBS LEW SaP 500 

RED BATH A BEYOND INC CON 
10,942 0000 XARSICO CAPITAL MGK7 

BLOCK N 1 R INC CON 
7,300 0000 JACOBS LEVY S&P 500 

BLOCKBUSTER INC CL A CON ;oo 0000 JACOBS yew sir Sao 
60570N SCIENTIFIC CORP CON 

10,900 0000 JACOBS lEW SAP 500 

CS% CORP CON 
3,500 0000 JACOBS LEW SAP 500 

MARKET UNREALIZED 
COST PRI CF VALUE GAIN/LOSS 

95,076 99 21 1910 E5,E06 70 10,070 .29- 

25,37 .70 31 1400 31,240 00 5,165 30 

IL7,027 .66 12 X000 174,840.00 12,167 .l6- 

190,055 .52 32 1900 215,673 00 17,617 .48 

977,419 .00 69 5700 925,281 00 52,136.00- 

620,116 47 34 5500 654,067.26 33,950 79 

371,722 90 .0 .2000 297,460.00 74,22 96- 

6,775 32 12 2500 3,675.00 5,100 32- 

533,211 23 42 5200 163,46!.00 150,256 77 

izo,s ;o .oo ze 300 »,oas.oo 21,245 oo- 

@ Mellon TrustSM 
Melian Bank, N A 

F 

RUN DATE 19-JIAI-03 

31 
INVESTI~NT 

DECEMBER 
DETAIL 

2002 
PACE : 20 

5 X1101 
CO 0A710M 
IiA L ELATION 

SHARES/ MARKET UNREALIZED 
PAR V~LIE SECURITY OESCRIVIION COST PRICE VALIE 611N/LOSS 

AFFILIATED COMPUTER SVGS INC 
[l t 

6,000 0000 JACOBS LEVY SaP 500 319,512 00 52 6500 515,900 00 3,612 00- 

A 
LLER6AX INC CON 

6,700.7000 JACOBS LEW SAP 500 414,181 69 57 6200 386,05 . 00 20,327 69- 

AMERAOA 
HESS 

CORD CON 
i 1,100.0000 

JACOBS 
LEW SIP 500 !5,677 00 55 0500 60,555 .00 25,322 .00- 

AMERICAN EXPRESS CO CON 
12,800 DODO JACOBS LEVY 51P 500 486,144 00 35 .3500 452,480 .00 33,664 .00- 

AMERICAN 
INTL 

GROUP INC CON 
19,000 .0000 JACOBS lEW 51P 500 1,242,963 16 57 0500 1,145,130 00 97,533 16- 

AIIERI[REDI7 CORP CON 
11,300 .0000 JACOBS lEW SaP 500 106,526 .2 7 7100 110,602 .00 4,155 .5E 

AMERISOIIR[EEERCEM [m!P [OX 
1,000.0000 JACOBS LEW SAP 500 14l,06! 00 Si 3100 97,750 00 50,310 00- 

AMGEN INC 
27,306 .0000 M"RSICD CAPITAL NM 1,164,647 84 40 3400 1,519,972 01 155,15" 20 

~9 30Q0~000 JACOBS LEW 51V 500 I 3.1157 " d 3400 149 562_OQ~ ~55,704,H zeal 
ANKOR TECHNOLOGY INC CON 

0,900.0000 JACOBS LEW S&F 500 44,220 54 4 7600 42,364 .00 1,156 54- 



INVESTMENT DETAIL 
F 45 31 DECEMBER 2002 
CO URTION 
171~10ATlON 

SNARES/ 
PAR VALUE SECURITY DESCRIPTION COST 

CVS CORP 
15,400 000 JACOES LEW SbP 500 307,616 46 

CALLANpY GOLF CO CON 
E,200 0000 JA[OBS IEVV 56V 500 112,446 40 

CAl71NE CORP CON 
6,000 OOOG JACOES LEVY 56P 500 79,265 GO 

CHEVRONTEXACO CORP CON 
0,100 0000 JA[OBS lEW 56P 500 557,000 40 

[15C0 51'5 INC [OX 
75.044 0000 MARSICO C1PIlA1 XGXT 1 .000,006 45 

~0000 J"[OES LEVV SAP 500 , 116 
7A 

2 
u 

57 

CIIIGROUV INC CON 
24,E40 0000 N"F57[p CAPITAL MGMT 669,659 14 5 

7 
74D ODO 2r ~~ 90JACOBS LEVV 1 a1 500 L 6~19~60 ; _ 

CLEAR CHANNEL COMMUNICATIONS 
INC 

CC" 17,652 0000 X"RSICO CAPITAL MGXT 60E,178 20 
10 700 0000 JACOES LEVV SaP 500 319 910 07 
Z8',35Z-OIIOII- 1Z .ZH~SS 

COACH IN[ [OX 
9,700 0000 JA[OES LEVV 58P 500 271,506 35 

37 2900 65E,243 00 19,ew 

e0 
37 2900 ,3~90~0 -

.7~~957 '-73 r~ 

32 9200 319,324 00 40,017 65 

Q Mellon Trust" 
Mcllon Bank N-A 

RUM GATE 19-J1M-03 
PACE 22 
M1101 

MARKET UNREALIZED 
PNC~F VALUE GAIN/LOSS 

24 9700 384,53E 00 3,078 46-

15 2590 10E,650 00 23,796 40-

3 2600 19,560 00 294 60 

66 4000 53! .48E 00 19,112 40-

13 1000 901,076 40 17,E10 05-
13 1000 806 960 00 2 

35 7900 874,119 60 x,460 46 
35 7900 E05 .65 1 00 13 .750 53-
~;b7'T,47~6~ 9,Z 9a P- 

19-03 
IM'ESTMENT DETAIL 

RUM 0"TEP
"6E-JLN 23 

I 11F G778845 17 DECEMBER 2002 M1301 
%LCOA FOUNDATION 
101 " L FOUM0A770N 

SHARES/ MARKET UNREALIZED 
PAR VALUE SECURITY DESCRIPTION COST PRICE VALUE GAIN/LOSS 

COCA COLA CO [OM 
21,000 0000 JACOES LEVY SiP 500 903,800 95 43 6400 920,60 00 63,160 95- 

COCA COLA ENTERPRISES INC CON 
9,000 0000 J "CO6S IEVV SAP 500 209,597 20 21 7200 195,400 00 14,117 26- 

WLGqE PALMOLIVE CO 
11 .246 0000 MARSICO CAPITAL XGMT 620,988 90 52 4500 589,627 70 31,361 20- 

G ~ _ JACOBS LEW SIP 500 
. . . I'M 

52 4500 3~77T 491 

0CONOCOPHiLLIPS 
CON 

10 .300 0000 JACOES LEW SfP 500 560,842 14 48 3900 488,739 00 72,103 14- 

COOPER CAMERON CORY 
3,300 0070 J "COBS LEW SAP 500 174,017 25 47 6200 164,406 00 9,611 25- 

COUMTRWIOE FINANCIAL CORP CON 
1,700 0000 J"COES LEVY SfP 500 E2,705 00 51 6500 67,E45 00 5,100 00 

DANAHER CORP CON 
1,000 0000 JACOlS lEW SAP 500 06,262 99 65 7000 91,980 00 5,717 01 

NEIL COMPUTER CORY CON 
2E .446 0000 X "R51[a CAPITAL X6Mi 730,221 47 26 7400 7 60,6i6 Ob 30,124 57 28, 

54 ~a~ 00~ J "[OES LEW SAP 500 X350 46 26 7400 ~16,~ OD 2 
77 1 , 421 : 571 y3 

DELPHI CORPORATION 

0 

10,000 0000 J "[OES LEW SAP 500 1.4,776 11 0 0500 00,500 00 64,276 11- 



RUN DATE 19-JLIN-03 vise u 
X1101 

INVESTMENT DETAIL 
31 DECEMBER 2002 F 6776645 

COO FOUNDATION 
)TAL FOUNDATION 

SHARES/ 
PAP VALUE SECURITY DESCRIPTI 

FIRST DATA CORP CON 
15,300 ODOG JACOBS LEW SAP 500 

FOREST LABS INC CL A CON 
1,290 0000 XUISICO CAPITAL MGNT 

FORTUNE BRANDS INC CON 
7,100.0000 JACOBS LEVY StP 500 

FOUR SEASONS HOTELS LTD VTO 
9R 

26,155 0004 MNt5IC0 CAPITAL MGA 

CAIOrT7 IM[ CON 
5,500.0000 JACOBS lEW SAP 500 

CAP INC CON 
20,800 .0000 JACOBS LEW S1P 500 

6EXST "R-TV GUIDE IXTL INC 
17,300 0000 JACOBS LEVY SAP 500 

GENERAL DYNAMICS COW CON 7,eu aooo wesieo CAPITAL MGMT 
GENERAL ELEC CO CON 

37,300 0000 JACOBS LEVY S&P 500 

GEORGIA PAC CORP CON 
" 7,200 0000 JACOBS LEVV StV 500 

1,316,302 57 20 2500 795,370 75 520,925.82- 

260,271 67 71 .8000 uI,300 00 0,771 67- 

506,371 79 15.5200 322,616.00 16,4M.21 

57,098 .65 3.2500 56,225 .00 075.65- 

ese,502 .22 79 3700 623,689 6e 234,e1z 76- 

1,074,365 21 2 .5500 900,255 00 166,130 21- 

196,646 06 16 .1100 116,352 00 60,29. 08- 

Q/ Mellon TrustSM 
Mellon Bank, NA 

RUN DATE : 19-All-OS 
INVESTMENT DETAIL PACE 24 

F G ~S 31 DECEMBER 2002 X1101 
0A710M Ca l 

7~~01ilOM 

SHARES/ MARKET UNREALIZED 
PAR VALUE SECURITY OES[R3GilON COST PRICE VALUE GAIN/LOSS 

DISNEY WALT CO [OX 
30,100 0000 JACOBS LEW StP 500 610,364.00 16 3100 495,824.00 122,560.00- 

DU PONT E I OE NEXWRS 1 CO 
CON 

13,200 GOOD J "[0!5 LEW SiP 500 543,779.34 42 4000 559,600.00 15,900 .66 

ECOLA6 INC CON 
0,000 0000 JACOBS LEW SAP 500 371,112 43 49 .SOOC 596,000 00 24,007 .57 

EOISUN iNTI [OX 
10,500 0000 JACOBS lEW SaP 500 122,224 20 11 0500 124,125 .00 2,200 .00 

ELECTRONIC ARTS 
12,951 0000 X11RS1C0 CAP17AI XCM7 851,952 .28 49 7700 644,571 27 187,561 .01- 

E%%ON MOBIL CORP 
24,900 0000 

JACOBS 
LEW S&7 500 966,633 00 34 900 670,006.00 96,627 .09- 

FREODIE MAC CORY CON 
E,900 0000 JACOBS LEVV StP 500 SL0,369 00 59 0500 525,545.00 55,l24 .00- 

FANNIE M11E 
20,066 0000 XAN51[0 CAPITAL X6M7 1,457,E67 .21 64 3300 1,542,458 .44 115,ti4l .77- 

~L 100,400_ JACOBS LEVY SAP 500 , 64 3500 ~4:~;=- 

FEOE% CORP CON 
17,02 0000 XARSICO CAPITAL MOfT 941,101 32 54 2200 924,017 .2 19,084 08- 

MARKET UNREALIZED 
COST PRICE VAL GAIN/LOSS 

526,194.10 15 .4300 470,953 00 55,2.1 40- 

130,495 d0 9! .2200 126,703 .00 3,792 00- 

105,925 95 46 5100 330,221 .00 75,704 .95- 



RUN DATE 19-JUM-03 
PAGE 26 
MII01 

INVESTMENT DETAIL 
31 DECEMBER 2002 

MARKET UNREALIZED 
COST PRICE YALU CAIN/LOS 

458,287 96 30 3600 411,112 00 27,175 96- 

455,69 14 6 E100 203,619 00 250,E50 14- 

655 .633 91 41 5000 637,E55 09 17,974 91- 
41 5000 4~~31~¢~i 0~- 5_~_ 

271,016 00 10 7100 265,662 00 5,114 00- 

336,113 66 27 9000 267,640 00 66 .273 66- 

E96,135 30 46 2000 875,543 20 94,592 13- 

650,322 50 17 1600 654,472 00 24,149 50 

24,669 40 35 200 24,640 00 29 50- 

597,515 36 33 1700 452,704 16 740,ali zo- 

NiPY.Ei UNREALIZED 
PP CE %AL E CAIN/LOGS 

15 5700 211 .752 00 30,661 S9-

77 5000 015,750 09 43,615 55 

24 0000 656,016 00 16,803 27 
25 0000 654 H00 00 167;141 

''- 
15,13567= 
~:73Yb7T-

35 6000 490,400 00 20,536 49 

25 3500 32 .955 00 316 55 

55 7100 394 
285 

'9 

527 06-
53 7100 

03 ~3 ;r 
0 23 11 

4 

, 3 3~2 

I 1 

43 
6 603.00 

23 

85 38 

34 2700 424,94E 00 4,092 00 

55 9500 369,270 00 114,696 00-

5 7700 79,626 00 26,399 GO- 

[051 

250,513 50 

770,134 46 

639.712 71 
A32 742 96 

~ 1,411,151 

6T477,4b5 51 

32,63E LS 

473,e12 17 

1 
017 61 

1,37S,6Z9-74-- 

42G,E56 00 

4E5,966 00 

106,025 40 

/Q Mellon Trust 
Sm 

Mcllan Bank N .1 

G 

DA 
ITION 

AL Ff~RSR0A I1 ON 

SHARES/ 
PAR VALUE SECURITY DESCRIPTION 

GILLETTE CO CUM 
14,200 0000 JACOBS LEVY S&P 500 

GOODYEAR TIRE a RUBR CO [Oh 
29,900 0000 JACOBS LEVY SAP 500 

H[A 1N[ 
15,370 0000 MARSICO CAPITAL MGM7 
10,400 0000 JACOBS LEVY SaV 500 
Z 

HAILIBURTON [0 CON 
14,200 0000 JACOBS LEVY StP 500 

NGNCOCN JOHN FINI SV[5 IN[ CON 
9,600 X000 JACOBS LEVY 58P 500 

HARLEY DAVIDSON INC CON 
17,456 0000 XAR51[0 CAPITAL MCM7 

HEWLETT VCC[app [U COM 
37,700 0000 JACOBS LEVY 56P SOU 

HOSPITALITY PPTYS TR CON SHS 
BEN 7NT C011 

700 0000 JACOBS LEVY 56P 500 

IDEC PHARMACEUTICALS CORP CON 
73,64E 0000 XAR51[O CAPITAL MGMT 

LF 6770045 
LCOA FOUNDATION 
DIAL FOUNDATION 

SHARES/ 
PAR VALUE SECURITY DESCRIPTION 

INTEL CORD 
13,600 0000 JACOBS LEVY S&P 500 

IBM CORY CON 
10,500 0000 JACOBS LEVY 56P 500 

J P IIOFGAN CHASE A ED CON 
27,334 0000 X1IRSICO CAPITAL MCMT 
5 700 JACOBS LEVY S&P 500 

JACOBS ENCR GROUP INC CON 
10,000 0000 MARSICO CAPITAL "GMT 

JOHN NUVEEN CO CL 1 
1,300 0000 JACOBS LEVY S& 

P 500 

JOHNSON A JOHNSON CON 
7,541 0000 MARSICO CAPITAL MGMT 
19.500 0000 JACOBS LEVY S8V 500 

~S.b'47-U7II~ 

RELIOGG CO COM 
12,400 0000 JACOBS LEW SAP 500 

KOHLS CORP CUM 
6,600 0000 JACOBS LEW S8P 500 

" LSI LOGIC CORP CON 
13,600 OGOO JACOBS LEVY SaV 500 

INVESTMFNT DETAIL 
31 DECEMBER 2002 

WK DATE 19- JUN-03 
PACE i7 
M1]01 



RUN DATE l9-JIM-OS 
INVESTIFIfI DETAIL PACE 29 

F 6778345 31 DECEMBER 2002 M1301 
C01 f0UM0A770M 
ITAL FOUNUA7IOM 

SHARES/ MARKET UNREALIZED 
VCR VALIE SECURITY OES[RIPTION COST PRI6~ VALUE 611X/LOSS 

IIACROIEUI " INC CON 
5,500 .0000 J"COES lEW St P 500 57,845 SO 10 6500 37,275 OD 570 50- 

XANPOIIER INC Y75 
3,700 0000 J"COlS LEW 51P 500 153,351 53 31 9000 118,050 00 15,321 33- 

XASW CORY CON 
11,100 .0000 J"COlS lEW 

Sap 
500 235,10! 70 21 0500 233,655 00 1,53 . 70- 

MAXIM INTEGRATED PRODS INC COM 
5,200 GOOD JACOBS LEW SiP 500 21,528 04 53 000 171,608 00 42,720 04- 

XCOONALOS CORP CON 
17,700 0000 JACOlS LEW SAP 500 522,811 1. 16.0000 264,616 00 23E,225 .14- 

MEDTRONIC INC CON 
13,900 0000 J "COlS LEW SIP 500 633,eaa 20 4s.6000 631,640 00 31 .10 

MERCK 9 CO INC CON 
18,100 .0000 J "COlS LEW 5!D 500 1,020,282 19 56 6100 1,024,641 00 4,558 al 

MEartnt LYNCH A CO INC 
»,soo .oooo JAcoes iew sic sox 4sb,sso 00 37 ssoo 4x,4u.oo :o,iu ao- 

xerLIrc INC con 
11,900 0000 JACOES LEVY SAP 500 340,1E1 90 27 0100 321,776.00 18,40S go- 

MICROSOFT CORP CON 
32,731 .0000 XARSICO CAPITAL M017 1,610,20 56 51 70 D0 1,692, K7 00 l2,31'I07 
56 2000007__ J"COES LEW SAP 500 1 .946 .1521 9 51 7000 I .E71 .5~0 :00 7.

T; 

59,_R_ 

6a 931-OOQQ X535773-ice 
" 
T,~ -- 

Q/ Mellon Trust" 
Melton Bent, NA 

INVESTMENT DETAIL 
8101 DIE 19-A01-03 

F 5 51 DECEMBER 2002 X 110 
1Pte: 20 

1101 

T~~UATION 

SHARES/ MARKET UNREALIZED 
PAR V"LUE SECURITY DESCFIVTION CO PRICE VALUE GAIN/LOSS 

1E1011N EROS HlOGS INC CON 
15,506 .0000 IIARSICO CAPITAL X61fT 915,660 52 53 2900 826,314 74 E9,34S .SL- 

lE1M " R CORY COX 
22,!77 .0000 IIARSICO C"PI1" L "GMT 1 .295,991 .10 51 6000 1,180,453 .20 115,537 go- 

LIMITED BRANDS INC 
13,600 .0000 J11C065 LEW SAP 500 203,170 .93 15 9500 1E9,448 00 93,750 93- 

LOCKHEED MApTIM COW CON 
18,046 0000 NARS1C0 CAPITAL XCXI 1,241,862 09 57 7500 1,Oi2,156 50 200,706 59- 
~4 74 

'656 5 
1 .4 

6 710 0000 JA[0!5 LEW SAP 500 399 .795 69 57 7500 306.925.00 12 L6! 69- 

JONES COS 119C C014 
!6- 51,372 0000 UR51[0 [AP17AI X6Mi 1,219,779 06 37 5000 1,176,450 00 43 

'329 12 .]00 0000 JACOBS LFW 51P 500 512 7d2 25 37 5040 161 .250 .00 S1 .SSt .25- 
LSZJ7-OQQ~ 1 : S273172 

;7 
-Tb37,7Q0-Q~ 4i;S61i7- 

IUCENi TECHNOLOGIES INC CON 
10,100 0000 JACOlS LEW SAP 500 75,840 21 1 2600 75,726 .00 114 .21- 

MENA CORP CON 
25,400 GOOD J "COES lEW SAP 500 533,561 .48 19 0200 463,108 00 SO , us 48- 

M D C HlDCS INC 
2,151 0000 IYRS1C0 CAPITAL MERIT 1,10,777 77 30 2600 924,017 .26 216,760 S1- 

MOM MI RA6E 
10,120 .0000 

MARS, 
CO [ "P17AL MGNT 1,37,590 66 32 9700 1,257,000 16 117,510 50- 



RUN DATE 19-JUM-OS 
INVE57lIENi DETAIL PAGE 31 

LF 6776E45 31 DECEMBER 2002 X1101 
LCOA FOUNDATION 
OTAL FOUNOA110M 

SHARES/ MARKET UNREALIZED 
PAR VALUE SECURITY OES[RIVTION COST PRICE VALUE GAIN/LOSS 

PFIZER INC [OX STl USUO DS 
44,700 0000 J"C065 lEW SaP 500 1,586,56L 02 30 5700 1,366,479 00 220,0E9 02- 

PHILIP MORRIS [OS INC CON 
13,200 0000 JALOlS LEW SfP 500 725 .200 00 40 5300 554,996 00 194,212 Do- 

PROCTER ! GAMBLE [O C011 
13,3E0 0000 MRFSICG CAPITAL NGIfT 1,205,104 41 65 9400 1,149.877 20 

20 

55,227 21- 
0 7 SG4~9= 746 ~90Z~~~0~ J"[065 LEVV 56P 500 75 .25~0 C99~ 85 9100 '~ 93 

OWLCOMB IN[ 
27,224 0000 N"FSICO CAPITAL M6XT 730,437 37 36 3900 990,601 56 260,213 99 

QUEST DIAGNOSTICS INC CON 
23,599 0000 MARSICO CAPITAL MCMi 1,E94,542 63 56 9000 1,342,783 30 551,759 53- 

REl1ANT RES INC CON 
7,016 0000 JA[065 lEW SAP 500 21,449 50 3 2000 22,457 60 1,000 10 

REYNOLDS RJ TOB NLOGS INC CON 
5 .400 0000 JGCO85 LEW SeV 500 326,205 12 42 1100 227,394 00 100,891 12- 

ROSS STORES INC CON 
1,200 0000 JA[065 LEW SlV 500 52,290 40 42 3900 50,066 00 1,430 40- 

RUSSEIL FRANK INVT CO ED 11 FO 

670,901 2170 FLRUSSELL EOLL-R20D0 20,107,214 36 26 0300 17,965,6.1 08 2,61,575 2E- 

/Q Moon Trusts" 

Mcllon Bank, N A 

RUN DATE 19-JUN-OS 
INVESTMENT DETAIL PACE 

so 

F 'Q11165 31 DECEMBER 2002 N1101 
CO~ATION 
ILL AT 10N 

SHARES/ MARKET UNREALIZED 
PAR VOtUE SECURITY DESCRIPTION « PRICE VRLUE G"IM/LOSS 

MICROCHIP TECHNOLOGY INC [OM 
5,200 coca JI[OES LEVY SaP 500 147,376 40 24 4500 127,110 00 20,230 40- 

MICRON TECHNOLOGY INC CON 
9,500 0000 J1[OES lEW SbV 500 134,067 75 9 7400 92,530 00 31,557 75- 

MORCAN STANLEY 
15,300 0000 JAC065 LEVV SbV 500 621 .E19 04 39 9200 610,716 00 11,043 04- 

NRTIONIL CITY CORP CUM 
7,907 0000 JACOBS IEVV 56V 500 260,147 00 27 5200 215,E Z6 00 44,319 00- 

NEYELL RUBBERMAID INC 
1,700 0000 JACOBS LEW 56V 500 125,060 00 30 5300 112,121 00 12,839 00- 

NE%TEl COMMUNICATIONS INC CL A 
73,02E 0000 11aR51C0 CAPITAL "GMT 695,503 67 71 5500 6a3,473 40 52,030 27- 

~~65 1~1,000 coca JACOES LEVV 56P 500 _-r1U3~9`71~0 , 11 5500 127 
6 

NOR 1A CORP SPON FOR SER t CON 
40,163 0000 XAR51[0 CAPITAL "GMT 502,307 76 15 5000 622,526 50 40,21! 74 

OCEAN ENERGY INC lEM CON 
4,500 0000 JRCOBS LEW SAP 500 94,497 49 19 9700 69,065 00 4,652 48- 

PXI GROUP IN[ 
1,900 0000 JACUlS LEW 56V 500 67,524 40 30 0400 57,076 00 10,448 40- 

PEPSi[0 INC [OX 
10,622 0000 X"R57[0 CAPITAL XGMT 769,672 2 . 02 2200 786,220 69 16,570 60 



RUN WTE " 19-JUN-OS 
P~li SS 
X1101 

INIVESTMENT DETAIL 
31 DECEMBER 2002 F C778345 

COA FOUNDATION 
ITAL FOUNDATION 

SHARES/ 
PAR VALUE SECURITY DESCRIPTION 

STAPLES INC CON 
5,600 0000 JACOBS LEW SAP SOU 

SUPERV"LU INC CON 
!,300 .0000 JACOBS LEVY S&P SOD 

StSW CORD CON 
L,600 .0000 JACOBS LEVY S&P 500 

7AL6075 INC 
600 .0000 JACOBS LEV1I StP 500 

soon CORP CON 
7,600 .0000 JACOBS LEVY S&P 500 

TIFFANY A CO NEW CON 
49,563.0000 IIUISICO CAPITAL MCHT 

70Y5 R US INC CON 
11,100 .0000 JACOBS lEW SiV 500 

TRAVELERS PROPERTY CASUALTY 
CORP NEW CL a 

3,264 0000 JACOBS LEVY S&P 500 

TRIBUNE CO ICY [OM 
5,000 .0000 JACOBS LEVY S&P 500 

TYCO 

INTL LTD NEW CON 
" 3,200 .0000 JACOBS LEVY S&P 500 

62,616 52 14 6500 48,110 60 14,505 .92- 

215,300 .00 45 .600 227,300 .00 12,000 .00 

451,723 70 17 0800 S54,136 00 152,12.30 

/Q Mellon Trust" 
Mellon Bank . NA 

RLM DATE- 19-JAN-03 
INVESTMENT DETAIL PACE : 32 

C 31 DECEMBER 2002 M1101 
OA "iiON 
fAL~ATION 

SHARES/ MARKET UNREALIZED 
PAN VALUE SECURITY DESCRIPTION X45 PRICE~ VALUE GAIN/LOSS 

RVANAIR HOLDINGS PLC SPONSORED ADR 
26,112 .0000 14RSIC0 CAPITAL MG7 911,622 14 39 1600 1,022,515 72 110,973 70 

RYL "NO GROUP INC 
!00 0000 JACOBS LEW SAP 500 43,441 60 33 3500 26,660 00 16,761 60- 

56C COIOIIMICXTIONS INC CON 
1,700 0000 JACOBS LEVY SAP 500 43,216 .38 27 1100 46,037 .00 2,070 .62 

i3,sa 0000 
SLM 
'uxsico CAPITAL nsnt 2, 263,996 44 103 1600 2,476,749 42 212,752 96 

SAFECO CORP CON 
1,100 0000 JACOBS lEW S&V 500 49,744 00 34 6700 55,72 00 5,720 00 

Si PAUL COS INC 
2,700 0000 JACOBS lEW SAP 500 110,21. 00 34 0500 91,935 .00 10,279 DO- 

SARA LEE CORP 
17,100 0000 JACOBS LEW SAP 500 572,827 61 22 5100 3d1,921 00 12,093 39 

SCHIUXlERCER L70 Cpl 
10,700 0000 JACOBS IEW SAP 500 4e9,431 71 42 0900 45O,363.00 39,068.91 

SCRIPPS CO EY CL A 
2,600 .0000 JACOBS LEW SAP 500 202,550 20 76 9500 100,070 .00 2,"!0 20- 

SEALED 111R CORP NEW CON 
i 1,200 0000 J "[0!5 LEW SaP 500 13L,06l.77 37 5000 119,360 .00 1l,70l.A- 

11ARREf UNREALIZED 
COST PRICE VALUE GRIM/1055 

115,475.07 10 3000 106,1.0 00 9,338 00- 

210,665.12 16 5100 137,033 .00 95,652 .12- 

216,754 .86 29.7900 256,1X.00 9,459 .14 

zs,sx.4e n s;oo zz,oz4 .oo s,aiz Ae- 

3b,272 .52 1 6500 35,1!! .00 1,084 52- 

1,785,9N .39 23 9100 1,105,051 33 600,943 .06- 

137,570 00 10 .0000 11,000.00 23,370 00- 



162,400 00 13 1100 163,540 00 1,540 00 

137,052 00 16 3:00 170,000 00 32,708 00 

712,411 67 41 5200 031,230 40 98,815 73 

19,E56,536 12 14 Ea00 17,290,902 70 2,557,653 .2- FIDELITY INSTL INTL GROWTH FO 
,162,560 6650 FIDELITY INTL GYTH F 

/Q Mellon TrustSM 
Mellon Bank . NA 

F 
f0 D 
`_^5 

CTION 
)TA OAT10N 

SHARES/ 
PAR VALUE SECURITY DESCRIPTION 

US E "N[OFP DEl CON MEW 
26,500 0000 JACOBS IEVV SiV 500 

UNISYS CORP 
5,700 0000 J"COBS LEW StP 500 

UNITED HEALTH CROW IN[ [OX 29,4,)l Cabo 
25,691 X000 XAXSICO CAPITAL MCMT 

0 JACOBS LEVV 56P 500 

VALERO ENERGY CORP CON IOW 

CON 4,200 0000 JACOES LEW S8P 500 

VERI20N COMMUNICATIONS CON 
3,900 OOOG J![065 LEVV S6P 500 

ViA[OX INC [L B [OM 
29,240 0000 M"RSICO [M17AL MGMT 

VISTEON CORP CON 
0,900 0004 J"[OBS LEW S&7 500 

4AC710V1" CORP 2ND NEW [OX 
15,900 0000 JRCOBS LEW SAP 500 

WRL MART STORES INC CUM 28 00 0 51.4 '643 550 
23,243 0000 M "RSICO CAPITAL HUNT 

500 JRCOBS lEW SAP 500 

cneaas 
.LCOA FOUNDATION 
OTGL FOUNDATION 

SHARES/ 
VCR VALUE SECURITY DESCRIPTION 

WASHINGTON MUTUAL INC CON 
14,600 0000 JACOBS LEW 56V 500 

NELLVUINT HEALTH NETWORK INC 
NEW [OX 

5,000 0000 JACOlS LEW SfP 500 

WELLS FORGO t CO NEW CON 
111 

8 
08 0000 MARSICO CAPITAL MGMT 

0 JACOES LEVV SAP 500 ~~0 ~~~ 

WILLIAMS SONOMA INC CON 
4,300 0000 JACOES LEW 56P 500 

WYXN RESORTS LTD 
[OM 

14,000 0000 N1INSICO CAPITAL MGKT 

YAHOO INC 
30,40D 0000 JACOBS LEW StP 500 

2110EN HLDCS INC CON 
20,020 0000 MARSICO CAPITAL MCXT 

RUN DATE 19-JUM-03 
INVESTMENT DETAIL PAGE 34 
17 DECEMBER 2002 M11U1 

MARKET UNREALIZED 
COST PRICE VALUE CAI N/LOSS 

561 .921 00 21 2200 562,330 00 409 00 

56,645 14 9 9000 56,430 OD 215 44- 

2,262,733 10 03 5000 1,978 .198 50 304.534 60- 
G976~ e3 5000 ,400~ ~~,5_365-- 

101 .375 82 36 9400 155.140 00 53,772 18 

124,794 91 50 7500 151,125 00 26,330 .07 

1 .372 .516 16 40 760 1,192,740 40 100,167 66- 

116,654 57 6 9600 61,944 00 54,710 57- 

611,581 00 36 4400 579,396 go 34,IB5 DO- 

]a 70 : ~r 50 5300 1,174,003 93 376 70- 
1 577 

go 

2 70 
" 

4 39D 

'3 160j4 
33 so SID 1 434 484 00 

11413 
2~§12~733 

33 3 3 7 

RUN DATE 19-JUM-03 
INVESTMENT DETAIL PAGE 35 
3l DECEMBER 2G02 M> 

MARKET UNREALIZED 
COST PP IC VR%UE GAIN/LOSS 

546,138 93 34 5300 504,138 00 47,100 93- 

426,203 14 71 1600 355.800 00 70,40 14- 

500,091 70 46 0700 553,440 96 35,02 74- 

19;1 

34 : 
42,5 ]..0~ 46 0700 j1 . 43 ?S . 6,375 

96 37,043 

127,933 60 27 1500 116,745 00 11,188 60- 



INVESTMENTS FUTURES CONTRACTS 

US TRESS 60 FUTURE (COT) 
E%P MAR 03 

55.0000- WESTERN ASSET 116M7 0 00 0 0000 0 00 0.00 

RUN DATE- 19-JUN-03 
PACE 37 
111101 

INVESTMENT DETAIL 
31 DECEMBER 2002 

INVESTMENTS VENTURE CAPITAL 

SEOUIOA CAPITAL 11 LP IST 
IMENDI¢MT A RESTATED AGREEMEJIT 

140,060 0000 SEQUOIA CAP GROWTH 

SEQUOIA CAPITAL VII L P 
2,437,315 0000 SEQUOIA CAP VII FD 

SEQUOIA CAPITAL VIII LP 
1,024,2E0 0000 SE7UD1A CAP VIII FD 

MUtlOIIRVEST INTL FRIVATE 
ENTITY PARTNERS III L P 

225.207 0000 IWtEOURVE51 XIPEP111 

001,099 90 1 0000 1 .0,060 00 70,239 96- 

1,122,862 21 1.0000 2,437,315 00 1,11,452 79 

3,607,753 09 1.0000 1,824,26U 00 1 .783,473 09- 

S,SE0,m 00 1 0000 4,225,207 00 1,154,931 00- 

Q/ Mellon Trust' 
Mellon Bank, NA 

INVESTMENT DETAIL 
RUN DATE- is-.u~-as 

~ v~ 
p~5 ;i DECEMBER zooz n»oi 

ss 
o~~p 
f~L AEfm~ 

A711" 
TION 

MARKET UNREALIZED 
P AR VALUE SECURITY OES[RIVTIWI COST PR2CE VALUE GAIN/L 

MS OFFSHORE IXi'L EQUITY FO 
1,974,506 .9140 MOR6U1 STANLEY IISCI - 19,52!,039 76 9 6270 1E,045,E77 .]0 1,292,16Z .66- 

RUSSELL 1000 ALPHA TILTS FD 0 
2,003,110 6300 !GI ALPHA TILT 46,128,161 ~L 15 9236 44,635,843 53 1,492,317 .95- 

!0R"7 . INVG817R1Ii8 EQDITT 19],71,71] 38 178,836,5394 14,503.177 .44- 
0 00 

i4,305,177.44- I 

INVESTNOfTS UNIT OF PARTICIPATION 

CF LARGE CAP VALUE 57R INVE1f 
FD RASTER TRUST UT 

519,903 .0700 IFLLUM RIOOOY CF 48,124,198 .99 02 4334 42,E57, "21 10 5,266,777 S9- 

TOTAL INVESTMENTS UNIT OF PUtTICIPA770M 48,124,198 . 99 42,857 .421 LO 5,266,777 .59- 
0 C 

5,2K,777
.
.0059- I 

F C77!!45 
COA FOUNDATION 
7AL FOUNDATION 

SHARES/ 
PAR VALUE SECURITY OESCRIP7IOM 

u5 lOYR TRESS XTS FUTURE (CDT) 
E%P MAR OS 80 .0000 WESTERN ASSET KGMT 
sooAr Eweowwa nrt uw vas 
PUT DEC 2005 095 S00 

L 0000 WESTERN ASSET MGMT 

US SYR TREAS NTS FUTURE (CBT) 
E7P MAR OS 

47.0000 WESTERN ASSET MGMT 

I TOTAL INVESTMENTS FUTURES CONTRACTS 

MARKET UNREALIZED 
COST PR JF VALUE GAIN/LOSS 

0 .00 0 .0000 0 .00 0 cc 

620 .00 0 0100 400 00 220 00- 

0 .00 0.0000 a 00 0 00 

620 .00 .00 00 =Zo 0 00 C 
220 00- I 



MARKET 
PRICE VAL 

!,627,662 00 

19.510,319 41-
0 00 

39,510 .719 &1- 

343,8e3,32> 66 

/Q Mellon Trust" 
Mcllon Bank, N a 

~ INVESTMENT DETAIL 
F G 11 DECEMBER 2002 
C0A lTION 
T " L "7ION 

SNARES/ 
PAR VAIUE SECURITY DESCRIPTION COST 

TOTAL IMVE57ME1175 VENTURE C "77TC1 11,791,056 20 

TOTAL Izvcsr~vxrs 363,393,647 07 

RUN DATE 19-JUM-03 
PACE 58 
n»oi 

UMREALi ZEiI 
GAIN/LOSS 

2,564,194 2E- 
0 0o c 2,sw,194 2e- 1 



0 

0 



SUMMARY OF GAIN/LOSS FOR ALCOA FOUNDATION 

(75487) 
1637 

77,772 59 
52,691 99 

351,030 71 
282,982 69 

1,42434 
(5,761 97) 

273258 12 
230,290 70 

TOTAL LINE 1b 

LINE lc OTHER GAIN OR LOSS 

GAIWLOSS ALLOCATED FROM COMMON TRUST FUND INVESTMENTS 
GAIN/LOSS FROM PARTNERSHIPS 

(84.733.643.90) 

ALCOA FOUNDATION 
021N 25-1128857 

2002 FORM 990-PF 

ATTACHMENT FOR: I PART IV 

CATEGORY 

LINE 1a GAIN OR LOSS FROM SECURITIES 

FIXED INCOME SECURITIES 
EQUITY 
VENTURE CAPITAL 
PRINCIPAL PAYMENTS 
CLASS ACTION PROCEEDS 
CALLED SECURITIES 
SALE OF MELLON CAP MGIUR SECURITIES 

TOTAL LINE 1a 

LINE 1b GAIN OR LOSS FROM OPTIONS 

COVER PURCHASES 
SHORT SALES 
WRITTEN CALL OPTIONS 
WRITTEN PUT OPTIONS 
PURCHASED OPTIONS 
PURCHASED PUT OPTIONS 
REALIZED GAIWLOSS ON FUTURES CONTRACTS 
LOSS ON FUTURES CONTRACTS 

PROCEEDS 

537,592,914 71 
656,732,081 24 
20,091,136 12 
3,865,352 18 

80989 
104,912 50 

39,476,726 28 

COST 

535,172,610 46 
738,176,132 31 
19,565,307 00 
3,922,392.53 

104,892.13 
40,080,010.18 

TOTAL LINE 1c 

LINE 2 TOTAL GAIN OR LOSS 

GAIW(LOSS) 

2,420,304 25 
(81,444,051 07) 

525,829 12 
(57,040 35) 

80989 
2037 

(603,283 90) 

p9,157,471.69) 

- 1,42434 
(62000) (5,141 97) 

(193,787 32) 
(9,531 25) 

(77,310.12) 

(6,566,291 82) 
1,067,369 73 

(5,498,922.091 



TRANSACTION REPORT 
C778645 FOR 71E PERIOD 01 JANUARY 2002 THROUGH Sl OECEKBER 2002 

01 FOUNDATION 
AL FOUNDATION 

M CODE/ 
E[TIVE/ (ORIGINAL 9WELVU1 VALUE) 
ITRAC7IYL/ 94RE5/VM VALUE ACTUAL 
Tlff f SECURITY DESCRIPTION TRADE DATE SETTLE 01~ INVES71F71T 

(LOCAL L1RR/SETiLE O/Et) BASE AImUff _ - 5=- EASE COST 

rI1FD DICONE SECURITIES 

I 

~ ~o oooooo-
-OCi'PL 1101 TIME YNOE~f INC.RE 
-OCT-02 7 .700L 05/01/2032 DO 04/0&/02 

WESTERN ASSET 11017 THENT PERIOD 01-MAY-02 70 28-MT-02 

0.00 4,467 40-1 61,950 00 63,950 00 66,417.40- 

/ Mellon Trust' 
halloo Bank Z4A 

RIM DATE: 19-JUhOS vASZ : rsa nu7oi 

YEAL7ff0 
CURRENCY GAIKfLOSS IN 
BASE COST UK CURREKY 



Q/ Mellon Trust' 
Mcllon Bank . NA 

- TRANSACTION REPORT 
I F i~~5 FOR THE PERIOD 01 JANUARY 2002 THROUGH 11 DECEMBER 202 

I7~L~d111 ~TION 

RUN DATE 19-JUN-03 
PACE 666 
M2570I 

I IM C0OE/ 
FECiIVFJ [ORIGINAL SIIARESNIUt VALUE) 

I YffFACN1L/ SIYRES/CUt VALUE ACTUAL REALIZED 
'TTIEXEIR SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY 6.1N/LOSS IN 
DATE (LOCAL CVRR/$E77LE CURR) EASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

i 500 000.000- 
II 1-OCT-02 COMMIT 70 bUR 100 SF 177C 4,559,941 .1 4,559,941 .41 4.'+43,593 75- 0 00 16,317 .66 I 
i-OCT-02 5 500L 10/01/2032 OD 10/01/02 

WESTERN ASSET MONT 

4 soo aoo 000- 
P-MN-02 COMMIT TO KiR fIOY SF MT6 1,563,632 61 4,563,632 61 4,543,593 .75- 0 00 20,039 06 I 
.-MOV-02 5 5004 11/01/2052 OD 11/01/02 

WESTERN ASSET "Hi 

4 500 000000- 
S-DEC-02 C00iT TO 6UR fIY .SF NT6 4,513,lL6 72 4,513,6!6 72 4 .547,E12 50- 0 00 33,925 7!-I 
i-DEC-02 5 500[ iLOl/2052 OD 12/01/02 

WESTERN ASSET "CAT 

i soo 000.080- 
4-DEC--03 02 -Cs soaaTOi o~iizo i 

SF oiiovos 1.e00,000 00 0 00 1 .797,750 DO- 0 09 2 .2sa 00 z 
WESTERN ASSET MGHT 

goo aoo Of*- 
*-DEC-02 -COMMIT to vurt 6KMA SF Mrs 700,000 0o a oo sse,Iu Do- o 00 875 ae t 
4-JAN-03 s soo.e oiioiizoas on oliotio3 WESTERN ASSET MCHT 

i5 000 000 ODD- 
9-JUL-02 COMMIT TO bUR ~IMh SF Mf6 15,036,91 06 15 .036,914 06 14,9E0,07! 15- 0 00 56,655 .93 I 
5-JUL-02 6 OOO.C 07/01/2052 00 07/01/02 

WESTERN ASSET MGfI 

ss o00 00o e00- 
1-M-02 COMMIT 70 b11R ~'IOY SF ITC 3 .755,515 61 54,951,515.65 34.953,515 62- 0 00 01 1 
S~AL-02 6 OOOL 07/01/2032 OD 07/01/02 

YES TERM ASSET MONT 

RUN DATE 19-JIM-03 
TRANSACTION REPORT PAGE 669 

1.F G776845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOD2 Mi5701 
U.COA FOUNDATION 
f0T"L FOIIm"T[ON 

IRAN CODE/ 
}7ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
:MRAC7IYL/ SHARES/PM VALUE ACTUAL REALIZED 
,ETTIp¢71T SECURITY DESCRIPTION WADE OI1TE SETTLE DATE INVESTMENT CURVEMCY GAIN/LOSS IN 

O&7E (LOCAL CURB/SETTLE CIRN) p~SE X=T BASE ANOINfT 6ASE COST BASE COST BASE CURRENCY 

; 
AUG 

13 100 000 DOD- 
UG:O COMMIT To AUR KNA SF 13,251,46a 75 I3,&53,6Z5 DO- 0.00 

I '46 :A 
2 13,251,466 75 167,843 .75 2 
2 6 ODOX 0910112052 OD 06/01/02 

19-AUG-02 
WESTERN ASSET f16Mi 

s i soo goo ooo- 
iz-Aw-ot COMMIT to but 6iou SF 1,298,375 ao 1,298,375 .00 i,zse.s7s DO- o 00 
ia-~uc-oz 6 .0001 03i01i2032 o0 

0&/01/02 

L9-AUG-02 
WESTERN ASSET ICM7 

s aoo aao aoo- 
l2-"IIC-02 [010177 70 VIIR ICY SF 299,625 00 299,625 00 299,625 00- 0 00 
14-WC-02 6.OOOX OL/O1/2032 OD 06/01/02 
19-AIIC-02 

WESTERN ASSET X61ff 

5 300 000 000- 
12-RUC-02 COMMIT TO PIW IOU SF 299,625 00 299,625 00 299,625 00- 0 00 
1~-AU6-02 6.000,e 00/01/2032 00 OE/03/02 
19-AUS-02 

WESTERN ASSET ICNT 

5 9 000 000 OYO- 
lU-SEV-02 COlCIST TO bIR ~~ SF ITC 9,204,960 91 9,201,960 M 9.06),500 00- 0.00 137,60 9. 
16- 2 6.0007 09/01/2032 OD 09/01/02 
202 

WESTERN ASSET XCIT 

s soo 000 DOD- 
1z-gv-oz crna:t to wrt F~Nm~ SF Krs 503,750 00 503,750 00 503,750 go- o go 
16-gD-02 6 DOD.( 09/01/2032 OD 09/01/02 
zo-gv-oz 

WESTERN ASSET NCIT 



RIM DATE : 19-JIIII-OS 
TRANSACTION REPORT PACE : 692 

F i77l645 FOR 71E PERIOD 01 JANUARY 2002 THROUGH Sl DECE]RER 2002 MZS7OI 
CnA FOUNDATION 
ITAL FOUNDATION 

UU4 Cam/ 
'FECTIVE/ (ORIGINAL SNARES/PAR VALUE) 
INTRACTUAL/ SHAUOES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE 13ATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL WiSETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

20mo 000 000- 
I-OCT-OZ COM17 70 ~~ SF MTC Z,Z?9,gzl ." 2.M,9ZI." 2,277,637 SO- 0.60 Z,4".38 1 
,-OCT-QZ 6.SDOZ 10/01/zo3z Do 10/01/02 

WESTERN ASSET MCHT 

3 300 000 .000- 

- 
OCT-02 COMMIT TO 06i tMKA SF NTS 3,4ZI,616 41 3,4zl,al& .*l 3,417.56Z.50- 0 .00 4,ZS3.91 1 
OCT-@Z 6 50OZ 10/01/203Z DO IO/OI/OZ 

WESTERN ASSET MGM 

P-NOV-02 COMMIT TO fHKA SF RTC 2,ZBZ,671." 2,Z&2,671 .88 ZIZ77,000 .00- 0 .00 5,671 ." 1 2 2 0 000 000- 
l-NOV-02 6 .50oz 11/01/zo3z Do II/Ol/oZ 

WESTERN ASSET MCKr 

3 300 000 000- 
F-NOV-§Z COMMIT TO 65i tmA*sF Hic 3,4Z3,234 .38 3,4Z3,ZS4 38 31415.500 00- a 00 7,734.38 1 
4-MY-OZ A SOCZ II/OI/ZOSZ RD II/OI/0Z 

WESTERN ASSET MCWT 

6 200 000.000- 
I-NOV-OZ COMMIT TO AOR tWgi SF HIS 6,4Z9,S93.75 6,429,593.7S 6,416,828 13- a 00 12.745 .62 1 
4 
NOW-0 

Z 6.SCOZ 11/01/203Z Do 11/01/02 
WESTERN ASSET MGMT 

I a 0 coo 000- 

z : 
COMMIT TO fNKA sF RTC 1,032,631 .ZS 1103Z,031 .zs 1,036,ZSO .00- 0 .00 4,218 .75-1 

z 6 50OZ IZ/01/2032 00 12/01/02 
Re WESTERN 

ASSET MGKT 

6 200 000.000- 
S-OEC-02 f~IIT TO PA ANYSF RFC 6,"OS,l59 .S! L .4OS,lSf.Sa 6r422,656.T5- U.00 16,796 Q-I 

2-PEC-02 6 . SOOT 1L01/2032 00 3L%/02 
WESTERN ASSET HCHT 

/Q Meilon Trust' 
Nellon Bank. N-4- 

RUM DATE: I9-JU1-OS 
- TRANSACTION REPORT PAGE 690 

= p FOR TIE PERIOD Ol JANUARY 2002 THROUGH Sl DECEMBER 2002 M25701 
~ "iIOX 
fu TIOM 

AM 
CGOE/ 

FECi (ORIGINAL SHARES/PAR V11LIE) 
RfIIICNAI/ SHARES/PAR VALUE ACTUAL REALIZED 
TIC SECURITY UESOtIVTI011 iRAGE 017E SETTLE DATE INVESTMENT QINRDIC~ CAIN/LOSS I11 

(LOCAL CWR/SETTLE 011111) !ASE AMOUNT BASE AMOUNT BASE COST YSE 0057 DAM CURRENCY 

1 300 000 000- 
-SEO-02 COMMIT TO ~IIN AMA SF KID 1,509,750 .00 1.509,750 .00 1,309,750 .00- 0.00 
-5E9-02 6.0003 o9/01/2032 OD 09/01/02 
-gi-02 

WESTERN ASSET "CIFT 

soo 000 000- 
-sFS-ez COMMIT to ava draw SF HIS 806,000 00 606,000.00 806,000 Do- 0.00 
-sev-02 s .oooz osiovzoaz 00 osiovoz -EP-a: 

WESTERN ASSET MONT 
i o00 000 000- -sEP-oz COMMIT to Wrt kNHA g hro 1,007,500.00 i,oo7,saa .ao i,oo7,soo .oo- o ao 

-SEP-02 6 .000% 09/0I/2032 DD 09/01/02 
-SEP-02 

WESTERN 455E7 MIT 
Sao oao .ooo- 

-ssv-oz COMMIT TO vw Prou sf Rrc sos.7so .oa 503,750 .00 so3,7so.oe- 0.00 
-gV-02 6.OOOY 09/01/2052 00 09/O1/02 
-gV-02 

WESTERN ASSET MCRT 
1 500 000 000- 

:OCT-02 COMMIT TO 6118 ~'1l1~ SF MID " ,665,SS4.S! 4.K5,2Y1.3! 1,656,96! .75- 0 .00 0,ri5.u 1 
-OCf-02 6 .5002 IO/01/2032 OD 10/01/02 

WESTERN 1587 IK7ff 

1 700 000.000- 76L,~2] .!! 1,759,125.0- 0.00 3,29L N I -OCT-C2 COMMIT TD ~IIY ~'wY SF KID 1 .72, "21 Y 1, 
li -O[7-02 6 SOOT 10/01/2052 DO 10/01/02 

WESTERN ASSET ICMT 



Q/ Mellon Trust" 
l1ellon Back, NA 

TRANSACTION REPORT THROUGH n DECEMBER III I~ s s FOR r~ PERIOD of JANUARY zooz eaMso+ zaoz 

~I ~i~ l ~TION 

RUN DATE 19-JINN-al 
PACE . 692 
M2570I 

RUN 0.7E 19-JUI-o5 
TRANSACTION REPORT PACE 693 

ELF C77lMS FOR 71E PERIOD Ol JANUARY 2002 THROUGH Sl DECEMBER 2002 1125701 
,LCOA FOUNDATION 
DIAL FOUNDATION 

'RAN CODE/ 
FFE[TIVE/ (ORIGINAL SHARES/PR VALUE) 
ONiRACTWL/ SHIRES/FAR VALUE ACTUAL REALIZED 
XT7LEXEM SECURITY DESCRIPTION TRADE DATE SETTLE 0.7E INVESTMENT CURRENCY CAIWLOSS IN 

DATE (LOUL CURB/SETTLE M2R) 615E AMOUNT 1115E AMOUNT .BASE [057 EASE COST BASE CURRENCY 

- 
IS-SEV-02 COMMIT TO 

1 
bUN 
500 000 000 

eMIU SF XTC 1,555,937 .50 1,551,457 50 1,549,210 75- 0 DO 4,210 75 1 
16-SEV-02 6.SOOL 09/01/t052 OD 09/01/02 
19-SEP-02 

WESTERN ASSET IWff 

> >oo ago ooo- 
IS-SEP-02 [010117 70 ~IW IOU SF NTC 1,756,966 75 1,751,96E 75 1,756,512 .50- 0 00 2,656 25 I 
l6-SEP-02 6 SOOL 09/01/2052 DD 09/01/02 
f9-SEP-02 

WESTERN ASSET MM 

I Sao 000 Do*- 
MG COMMIT TO OUR dwu g errs i,nw,Iu oo I,es~,Iu oo 11958,886 72- o oa s,ue ze z 

l6-SEP-02 6.SOOL 09/01/2032 DD 09/01/02 
l9-SEV-02 

WESTERN ASSET 11611T 

1 600 000 000- 
05-5E9-03 COMMIT 70 FIAt ti" SF MG 1,655,500 00 1,655,500 00 1,650,500 00- 0 00 51000.00 I 
16-SEP-02 6 SOOL 09/01/2032 DD 09/01/02 
v-«t-02 

WESTERN ASSET XC11T 

i 600 000 000- 
IS-SEV-02 COMMIT TO RR fl74 g IR6 620,!12 SO 620,E12 .SG 619,359 .5E- 0 00 I'*S3.IZ 1 
16- 6.SOOZ 09/01/2032 Do 09/01/02 1 

Z 
-102 WESTERN ASSET MG3fT 

5 200 000 000- 

i 
Z:SEP- 2 COMMIT TO PUR SF WIG 206,&ZS 00 20616zs 00 206,457 03- 0 00 167.97 1 
6 SEP-002 6 50 2 09/01/2032 DD 09/01/02 

19-SEP-02 
WESTERN ASSET MGMT 

" CODE/ 
FECTIVE/ IORICIIYL SHARES/PAR VALUE) 
9RY"CTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 

j lTLE1WAfT SECURITY DESCRIPTION TRADE DATE SETTLE 0.7E INVESTMENT CURRENCY GIN/LOSS IN 
DATE (LOCAL CI1RR/SETTLE CURB) BASE 11110UNT BASE AMOUNT 6"$E COST EASE COST BASE [URIEMCY 

2,200 000 000- 
.-OEC-D2 Cm/II7 70 PIYI 104 SF N!C 2,276,512 50 2,276,312 .50 2,27!,575 00- 0 .00 2,062 .50-I 
!-DEC-02 6 SOOL 12/01/2032 DD 1L01/02 

WESTERN ASSET MGKI 

z soo 000 000- 
.-DEC-02 COMMIT to dw drou SF "TO 2,379,781 u 2,379,781 .25 z.ss1,s;7 so - 0 .00 z,iss .zs-t 
!-DEC-02 6 500L 12/01/2032 DD 12/01/02 

WESTERN ASSET MCAT 

' 600 000 000- 

- 
AM-OZ COMMIT TO RIR ANA SF IfIC 61E, "6L 75 615,468 .75 613,107 50- 0 00 4,781 .25 I 

' rAUG-02 6 Sao/ 0!/01/2032 DO 00/01/02 
WESTERN ASSET MW 

600 000 000- 
'. V TC 7-"W-02 COMMIT TO PIN KY SF 61614" 75 616,468 .75 614,812 .50- 0 00 S,65& 25 2 
', 7-RUC-OZ 6 SOOT 00/01/2032 Do 08/01/02 

WESTERN ASSET "GMT 

2 600 000 000- 
7-"11C-02 COMMIT 70 SIR Nil SF MTC 2,680,031 25 2,6lO,OS1 .25 1,1!1,095 .75- 0 00 41062 50-I 
4-AUC-02 6 SOOX 00/01/2032 00 03/01/02 

WESTERN ASSET MGMIT 

s ago 000 aoa- 
~ 6-AUC-OZ C010177 TO VUi (NX" SF X76 3,914,593 75 5 .914,593 75 3,905,512 50- 0 .00 11,241 .25 1 
I, 6-SEV-OZ 6 SOOL 09/01/3032 DO 09/01/02 
9-SEV-02 

WESTERN ASSET 1017 

600 000 000- 
I 5-SE9-02 COMMIT TO %IR MIA SF MTC 620,625 00 620,625.00 619,687 50- 0 .00 937 50 1 
I 6-SEP-02 6 SOOT 09/01/2032 00 09/01/02 
. 0-SEP-02 

WESTERN ASSET XOIi 



Q/ Mellon Trust' 
Mellen Bank, NA 

y~~ TRANSACTIOM REPORT 

CO S TIOI 
FOR 71~ PERIOD Ol JYYYR7 2002 THROUGH Sl DECEMBER 2001 

T~TI01 

TOM DATE- 19-JUI-OS 
Pte: 694 
X2570I 

~ °A~~~:~sss TRANSACTION REPORT v F enesAs Fort of PERIOD of Jwamnr zooz THRUM 51 DECEMBER zooz nu7o: 
CO" FN/m1iI01 
1T4 FOUNDATION 

WI Cam/ 
FECfIVE/ (ORIGINAL SHARES/PAR VALUE) 
nffMCiWL/ SHARES/PAR VALUE ACTUAL REALIZED TTLEIFJff SEQRI7Y DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
RUE (LOCAL OAlR/StTTLE CUR) BASE AMOUIf BASE AMOUNT BASE COST !ASE COST OUSE CURRENCY 

2 S00 000.000- 
.-5E9-02 COMMIT TO Eli X11111 SF IffC 2,"02,062.50 2,-102,Oi2.50 2,59),051.25- 0 .00 5,031 .25 I .-O[7-02 7 OOOY 10/01/2032 W 10/01/02 

WESTERN ASSET HUNT 

1 000 000.000- 
.-gD-02 COIMIT i0 ~IR ~IY4 SF IffC 1,03,750 .00 1,943,750 .00 1,01,750 00- 0 .00 2,000 .00 I .-OCT-02 7.oooz ioiaiizosz on 1aioiioz 

WESTERN ASSET war 
i aoo ooaaoo- -sfr-oz COMMIT TO bw bnu .g MG 1,044,375 .00 1,044,375 .00 1,042,187 .50- 0 .00 z,iss.so r .-OCT-02 7 .oooz 1aiovzosz DO 1oiovaz WESTERN ASSET NGKT 
i goo oao.ooo- 

i-OCf-02 f~IIT TO blR 'IOU SF MiC 2,461,7% .88 1,K1,7fb .6! 1,459,Ofi2 .50- 0 .00 2,734 .5! I .-OR-02 ~7~ :%07/2~T 00 10/01,102 
WESTERN 

soo 000 Boo- 
:-OCT-OZ cahIT TO w Emu .ss me s,asi,s1 :.so S,6411512 .50 s,sn,uz.so- 0.00 13,500.00 z -OCT-02 ~100~ 1/g0_lr/2~T DD 10/Ol/02 

z zoo 000 000- 
COMMIT COMI7 TO 6N Fwu g rrto z,zsz,aiz so z,zsz,siz .so z,zsz,siz .so- 0 .00 -u~ 7 .ooox 1oiovxosz w ioiolioz _ WESTERN ASSET wart 

i goo oooooo- i-acr-oz war nn to bw Evu . g rtrs i,ni,7ie.7s i,m,7ia .7s i,7N,96l.75- 0 .00 1,750.00 z .-OCT-02 7~oTOO~,z io~Tiz~ot~zT on ioiotioz 

AN CODE/ 
FERIYE/ (ORIGINAL SHARES/PAR VALUE) 
MfRA[TWL/ SHARES/PAR V"LIE ACTUAL REALIZED 
TTLflENf SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GIWLO55 IX 
0.7E (LOCAL OlRNSETiLE 0YIR) OLSE AMOUNT BASE YMKT BASE LOST 6115E COST BASE CURRENCY 

Boo ooo.ooo- -sEV-oz cao¢r TO na Eiou SF erc szs,soo.oa ezs,soo .oo sz4,izs.ao- 0.00 z,sss.oo z 
-SEP-62 6 SOOL 09/01/2032 00 09/01/02 
-SFP-02 

WESTERN ASSET MM 
i ooa ooa.ooo- -sfv-e2 COMMIT TO bua ~wu SF hre i,osa.Iu.oo 1,033,125.00 i,os4,w7 .so- 0 .00 i,ss :.so-z , -sEV-02 6 sooz 09i01/2032 on 09101/02 -sEV-oz 

WESTERN ASSET MONT 
i soo 000 000- -srv-oz rneN:T to Km fwu sv arc I,sas,zia .7s i,sas,zis .ss i,ue,ans.u- 0 .00 812.50 z -sEV-02 s.sooz osioiiza;z DD osiotioz -sm-oz 

WESTERN ASSET POW 
soo ooo .ooo- -sv-oz ca~xT TO a~n F~su sv erc sis,sss.ss 313,593.75 sls.na .»- 0 .90 z,ii7.1s-x 

-SED-02 6.5609 09/01/2032 00 09/01/02 _gp_y= 
WESTERN ASSET =IT 

600 000 000- 
-gP-02 COMMIT TO PUR AMY SF IRC 619,675.00 619,!75.00 620,812.30- 0.00 957.50-I 
-5E9-02 6 .SOOL 0!/01/2032 DO 09/01/02 
'-g9-02 

WESTERN ASSET MGMT 

700 000.000- 
-g.P-02 "NUT 70 PUR IOU SF IITC 730,K5.00 730,625 00 729,531.25- 0.00 1 .093 .75 I -an-ox a.oaoz ioioiizosx w ioioiioz WESTERN ASSET Mart 



Q Mellon Trust" 
Mellon Bent, NA 

TRANSACTION REPORT 
LF't,5 FOR 71E PERIOD Ol JANUARY 2002 TWIOIN:H Sl DECEMBER 30Y2 
LC ~IOATIWI 
Oi"~a~oAnaN 

RUN DATE 19-JLIN-03 
PACE 6% 
X2570I 

TRANSACTION REPORT 
THE PERIOD JANUARY DECEMBER THROUGH si zoaz of zooz ur cnsn4s sort 

U_COA FOUNDATION 
rOTAL FOUNDATION 

fR1N CODE/ 
'. .FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
' 'ONTRACTUAL/ SHARES/PAR VALUE 
i :ETiLE14lIT SECURITY DESCRIPTION TRADE DATE 

DATE (LOCAL CURR/SE77LE CUNN) EASE NOUN! 

I 700 000 000- 
I 10-DEC-02 COMMIT 70 kA 10111 SF ITC 1,77!.625 00 

I z-uec-02 7 oooz 1210112012 DO iv01/02 WESTERN ASSET MPVr 
14 500 coo BOB- 

)9-JUL-02 COMMIT TO ~IR ¬ IY11 SF ITC !5 .051 .679 69 

REALIZED 
CURRENCY GAIN/,OSS IN 
BASE COST BASE CURRENCY 

c 00 

0 00 70,234.38 1 

ACTUAL 
SETTLE GATE INVESTMENT 
BASE AMOUNT BASE COST 

1,77e,625 00 1,770,625 00- 

15,051,679 69 14,981,445.11- 
l5-JUL-02 7 COOL 07/01/2032 DO 07/01/02 
l6-AL-02 

WESTERN ASSET "MIT 

12 600 000 Coo-
16-AUG-02 COMMIT 70 OUR ~101~ SF XT6 
14-Y16-02 7 000L 00/01/2032 OD 00/01/02 

WESTERN ASSET NGff 

;oo oao BOB-
L2-AUG-OZ COMMIT to we F~vu SF Rrs 
u-Auc-oz 7.oooz oaiovzoaz o0 osiovoz 

WESTERN ASSET MW 
s 1 soa o00 000-
1z-pus-oz COMMIT to bua r`wu SF rrtc 
l " -"IIC-02 7 OOOL 0!/01/2032 00 00/01/D2 

WESTERN ASSET "CKT 

S 300 000 000-
[OMIT TO Vllit FI01A SF ITC 
7 OOOL 06/01/2032 OD 06/01/02 

WESTERN ASSET Mp1T 

s Coo Goo aoo-
ze-pus-oz COMMIT to wm rSuu g irts 
16-sev-oz 7 oooX asio1izoaz o0 oaiaiioz 

WESTERN asset MCMt 

13,123 .195.51 13,123 .195 .31 13,037,062 50- 0 00 

310,406 Zs 310,406 Z5 310,406 25- a on 

1,345 .093 75 1.35,093 75 1,345 .093 75- 0 00 

510,406 25 510,06 25 310,406.25- 0 00 

e32,500 00 832,soo .00 831,SDD Do- 0 .00 1,008 00 1 

RAN CODE/ 
FFEC7IVE/ (ORIGINAL 51WtESNY! VALUE) 
ONTRAC7UAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ET

D~7E f (LOC~CIIRR~SETiIETCURRI 0 SEEAXO
DATE 

UM7 ~SEL~XOOVNT 
ATE 

rI6nA5ETC0~ EAS
~

E Cx05? BASE [~UNRENCY 

z sao 000 a00- 
5-OCT-OZ 

C7OMMOOOlT10 0'1/20 2 OD 
RTC 
0/01/02 

2 "397 "031 25 2,597,051 u 2,40:,037 50- 0 00 4,406 25-I 

WESTERN ASSET MGKT 

1 000 000 .000- 

5-OCi-Ot C7p�OOOF7IY/~0~1 2~7~342 00 
306oi,a= 1,042 .187 50 1,042,187 50 1,044,575 00- 0 00 2,167 50-I 

WESTERN ASSET 1161If 

5 400 000 coo- 
7-NOV-02 [dY117 TO bUR t1OU SF MC 5,652,705 15 5,652,70i 15 5,640,000 00- 0 OD 12,705 13 I 
4-NOV-o= 7 OOOL 11/01/2012 DO 11/01/02 

WESTERN ASSET WHY 

- 

;~-Im -02 
COMMIT 

l 

11/~0'1 

goo 

/20 

eoo 

2 D ooo11/01/02 
1 "465 .078 13 1 .465 .076 13 1,462,562 50- 0 .00 2,SI5 63 3 

WESTERN ASSET VA21T 

900 000 coo- 
,4-DEC-02 COMMIT TO PUR FNMA SF XT6 9Y0, "64 64 940,4" do 941,625 DD- 0 00 1,160.16-I 
2-OEC-02 7 000/ 12/01/2032 DD 1L01/02 

WESTERN ASSET KGKT 

i goo coo 000- 
;S-DEC-OZ COMMIT f0 bUR fM4 SF MT6 11463,929 69 1,46J.929 69 3 .464,312 50- 0 00 3D2.D1-I 
2-BEC-02 7 OOOL 12/O1/2G32 00 1L01/02 

WESTERN ASSET "CRY 

z soo 000 000- 
0-OEC-02 COMMIT 70 61W fN4 SF IfIC 2,929,500 00 2,929,500 00 2,929,500 GO- 0 00 
2-DEC-02 7 a00[ 12/01/2052 DD 12/01/02 

WESTERN ASSET MGMT 

RUN DATE 3Y-JUN-03 
PAGE 697 
nu7oi 

65,132 dl I 



RUN DATE : 19-AM-03 
PAGE : 699 xmox TRANSACTION REPORT 

THROUGH 31 DECEMBER FOR PERIOD JANUARY zooz n¢ of zooz F C"3645 
COA FOUNDATION 
TAL FOUNDATION 

FECTI~ (ORIGINAL SHARES/PAR VALUE) 
MTRACfWL/ SHARES/PAR VALUE 
TTIEIm(f SECUtITY OESOtIPiI01 TRADE DATE 
~g (LOCAL CURR/SETTLE CIOlR) BASE AMOUNT 

1 000 000 .000- 
-gD-02 COMMIT TO GUR AR! SF XT6 1,0.3,"37.50 
-SED-02 7 .OOOT 09/01/2052 go 09/01/02 

YESTE171 ASSET IGKf 
z oso *Do .ooo- 

-aer-oz COMMIT TO due bou sF xrs z,u1,saz.so 
-OCT -oz e .oooz 1oiisi:osz w ioioiioz WESTERN ASSET JIM 

i Sao ooo .ooa- 
-sEO-ez COMMIT to bui Eau sF ~rrc i,ni,;zo s~ 
-orr-oz ~.ss o~ox iovz~ozrzr on ioioiioz 

3 .300 000 000- 
-scv-02 COMMIT TO rug 6C111 SF KID 3,"39,176.56 
-KT-OZ 6 .500T 10/75/2032 GO 10/01/02 

WESTERN ASSET IDIT 

500 000 ODD- 
:OCT-02 SIT TO PUI EIOY SF IffC 517,!71 09 
-OCi-02 6 SOOT 1/5/2032 OD 30/01/02 

4EiFld ASSET lOIf 

7 300 000.000- 
COOIIT TO FVR EI01" SF Mfr 7,SS~,iM.51 
6 .SOOT 10/15/2052 00 10/03/02 

_~ WESTERN ASSET NQKr 

600 000 .000- 
-OCT-02 COMMIT 70 PIOt EMIR ¢ MTC "21,515 63 
-OCT -02 6~5700~2 10? 2~Olrf GO 10/01/02 

ACTUAL REALIZED 
SETTLE 07E INVESTMENT CURRENCY CAIN/LOSS IM 
SASE AMOUNT BASE cosy BASE cost BASE gumman 

1,03,437 .50 1,043,406 . z5- 0 OD 31 .25 1 

z,151,662.56 2,isz,250.00- 0 .00 447.50-1 

1,771,320 .31 1,766 125.00- 0 .00 5,195.31 1 

3,59,476.56 3,432,000,00- 0.00 7,476.56 1 

517,871 .07 520,46E.75- 0 00 2,597 .K-1 

7,554,444 SS 7,592,000,00- 0.00 57,355 47-1 

621,515 .63 624,093.75- 0 .00 2,578.12-1 

Q/ Mellon Trust' 
Mellon Bank . NA 

TRANSACTION REPORT P 
M/1 MTE " 19-."M-03 

11257Y1 FOR 71E PERIOD Ol JANUARY 2002 i10lOIIW 11 DECEMBER 2002 
AM: 690 

~Y~ ATION 
fIL 7~ITION 

TC~VE/ (ORIGINAL SHARES/PAR VALUE) 
'1iRACNAI/ SHARES/PAR VALUE ACTUAL REALIZED 
ITLOIDIT SECURITY DESCRIPTION TRAM DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL C71lR/SETTLE CURD) BASE AMOUNT BASE AMOUNT EASE COST BASE COST BASE Q~MCI 

- 
-ws-1x COMMIT TO 

i 
b soup 

o bea000u sc000ers 1,354,437.50 i .ssa,a37.so i,:si,iu .so- 0.00 i,ua .oo x 
-SEP-62 7.000Z 09/01/Z032 Do 09/01/OZ 

WESTERN ASSET MCMIT 
Sao ooo .ooo- 

-AU6-02 COMMIT TO PUR ARIA SF Kf6 520,625 .00 520,625 .00 519,687 SO- 0.00 !37.50 I 
-SFD-0z 7.0002 09/01/2032 00 07/01/02 

WESTERN ASSET WIT 

soo 00o coo- 
-NR-02 COMMIT TO RDt ~~ SF KID 520,625.00 520,625 00 519,647.50- 0.00 937.50 I 
-UP-02 7.OOOT 09/01/2052 00 09/01/02 

WESTERN ASSET KIM 
12 600 coo .OOO- 

-gP-02 
02 

C7MOOOTT09/~O1/2032 DD 09C01/02 
13,1K,590.63 13,162,390 .63 15,112,7!1 .25- 0 .00 29,609 .3! I 

WESTERN ASSET HCHT 

700 000 000- 
-g.9-02 COMMIT TO PUR ~101A SF KID 729,750.00 729,750.00 750,1!7 .50- 9.00 .57.50-I 
-¢P-02 7 .000 ; 09/01/2052 00 09/01/02 

WESTERN ASSET ImIT 

1 000 000 .000- 

-~-02 ~7 .p0u0XT09/~01/20 2 DD 0~%O1/02 
1 .0.3,0/5 .9 1,@43,045 .94 3,079,375.00- 0.00 3,710.41 t 

WESTERN ASSET MONT 

1 400 000 .000- 
-SF.P-02 COMMIT TO Ni AM SF NT6 1,45l,4Oi.25 1,45l,"06.25 1,«0,575.00- 0 00 1,96l.75-I 
-SEP-02 7 OOOZ 09/01/2032 00 09/03/02 

WESTERN ASSET XGIT 



Q/ Mellon Trust" 
Mcllon Bank, N A 

TRANSACT ION IMPORT 
F C,~ S FOR 71E PERIOD Ol JANUARY 2002 THROUGH Sl ~COmER 2002 
CO ~~110N 
T~~O "ilml 

RUN DATE 19-JUN-03 
PACE : 700 
117.5701 

RUN DATE : 19-JIM-03 vAse~ jai 
MZ57u1 

TRANSACTION REPORT 
PERIOD 01 JANUARY THROUGH DECEMBER IF 677!!45 FOR TIE 2002 Sl =002 

LCOA FOUNDATION 
OTAL FOUNDATION 

RAW CODE/ 
FFECTIVE/ IORICIIYL SHARES/PAR VALUE) 
nXTRACNAL/ SHARES/PAR VALUE 
F171E1ENi SECURITY DESCRIPTION TRADE DATE 
DATE (LOCAL CURR/SE77LE CURR) BASE AMOUNT 

700 000 000- 
6-pEC-02 -COMMIT TO WR F.WI~ SF ARC 127,7e1 u 
2-JAN-O1 6 SOOT 01/15/2035 OD 01/01/03 

WESTERN ASSET MCNT 

7 300 G00 000- 
6-JUL-02 COMMIT i0 KR &WI " SF XT6 7,SOS,316.41 
2-JUL-02 6 SYOL 07/15/2032 OD 0)/Y1/02 

WESTERN ASSET MGMT 

7 500 000 000- s-sue-oz COMMIT to hue EMu SF Krs 7,579,758 ze 
i-pus-02 6 soon 08/15/2032 Do 08/01/02 

WESTERN ASS" MGMT 

Sao ooa ooo- 
o-sev-oz COMMIT TO vurt bnu SF MTG 519.296 as 
s-sEV-02 & SODA 09/15/203Z DO 09/01/02 

WESTERN ASSET II6N7 

3 300 000 000- 
6-gP-02 COMMIT TO 6UR &01 " SF [ITC 31439,992 19 
3-SEP-02 6 500Z 09/15/2032 DD 09/01/02 

WESTERN ASSET MGMT 

7 300 000 000- 
7-SEP-D2 COMMIT 70 Ki 610U SF MI6 7,609,679.69 
3-5~ 6 500L 09/15/2032 00 09/01/02 

WESTERN ASSET X6Xi 

1 700 000 000- 
7-SEV-02 [010117 70 61W F.MU SF MID 1,772,117 19 
3-SEV-02 6 5002 09/15/2032 OD 09/01/02 

WESTERN ASSET IICNT 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURRENCY ["1X/1055 IN 
BASE AMOUNT !ASE COST BASE COST BASE LIRRFMC7 

0 .00 730,625 00- 0 .00 2,943 75-1 

7,503 .316 41 7,431,171 8E- 0 00 72,144 53 1 

7,579,73e 2e 7,477,937.50- 0 .00 101 .e00 .7e 1 

519,296 as 517,500 DO- o 00 1,796 as 1 

5,459,992 19 3,415,500 .00- 0 .00 24,492 .17 1 

7,609,679 69 7,574,156 26- 0 00 35,523 43 1 

1,772,117 19 1,766,929 69- 0 .00 3,167 50 1 

AN CODE/ 
FECiIVE/ IORICIX "L SHARES/PAR VALUE) 
NiRACNRI/ SHARES/PAR VALUE ACTUAL REALIZED 
7TlEXE1R SE[UR771' DESCRIPTION TRADE DATE SETTLE 017E INVESTMENT CURRENCY CAIN/LOSS IM 
DATE (LOCAL CURB/SETTLE CURR) BASE AMqMT 6115E AMOUNT BASE COST BASE COST OUSE CURRENCY 

600= 000- 
.-NOV-02 [0101[7 TO M1 EMY SF MTC 625,701 25 625,7!1.25 620,062 50- 0.00 5,730 75 I 
~-NOV-02 6 SOCL 11/15/2032 OD 11/01/02 

WESTERN ASSET MGMT 

7 300 000 000- 

1-X~OV-02 C6~S~~OLT11~/11m5/2i02 00 1IS01/02 
7 "6I5,955 13 7,615,955 11 I,Si4,656 .25- 0 00 71,296 !! I 

WESTERN ASSET "M 

500 000 Doe- 
.-NOV-02 COMMIT 10 VIW EMIY SF IR6 521,621 09 521,621 09 517,187 .50- 0.00 i,4S3.59 I 
1-XOV-02 6.500[ 11/15/ 032 OD 11/O1/02 

WESTERN ASSET MGMT 

soo 000 Doe- 
.-DEC-02 COMMIT TO PUI F.NI" SF M76 523,14 .53 525.1K 53 520,625 .00- 0 .00 2 .519 53 I 
1-OEC-02 6 SUOL 12/15/2032 OD 1[01/02 

WESTERN ASSET 116X7 

600 000 Coo- 
.-DEC-02 [010117 10 PIIR E101" SF KIC 627,96 " i0 6Z7,964 56 62",906 25- 0 .00 3,07[ 15 I 
1-DEC-02 6 500/ 12/15/2032 OD 12/01/02 

WESTERN ASSET "GHT 

7 300 000.000- 

SEC-02 C~OOt712/~1~R5/2G132 DD 
SF MI 

12%01/02 7'~ "052 .73 7,636,052 73 ),603 ."06 .25- 0 00 5" ,6 .6 ." ! I 

WESTERN ASSET lCMT 

1 aoo 000 Doe- 
.-DEC-02 "cmnrr to dim Eau sF Krs 1,670,675 00 0 oa 1,878,937 .50- 0.00 e,aaz .so-z 
[-JW-03 6 500 01/15/2033 00 01/01/03 

WESTERN ASSET W17 



Q/ Mellon Trust' 
Mellon Bank. NA 

TRANSACTION REPORT r QdftAs FOR THE PERIOD of JANUARY zoaz THROUGH 51 oecmert zeez 
4V ~TT~ rt ~m~na 

RUN DATE : 19-JLM-03 
V1CEt 742 
M25701 

RUN DATE : 17-JUI-OS 
FACE : 703 
M2570I 

TRANSACTION REPORT 
PERIOD JANUARY THROUGH 2002 72 OECWEA 2002 LF C776845 Fat T1E Ol 

LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 

DInY "CiWL/ 9WESNM VALUE 
ETiLF1E1fT SECURITY DESCRIPTION TRAM DATE 
DATE (LOLL OIIOt/SETTLE MtR) BASE AMOUNT 

1 sao aooooo- 
s-ww-oz cahxt to 6uEMU .sF hro 1,759,646.40 
o-my-02 7.oooz II/IS/203Z Do iiiaiioz WESTERN ASSET FIGHT 

s soo ooe.ooe- i-~c-o: COMMIT to bw 6i" ' SF KID s,am,aaa.ss 
rust-oz ~S o~oz~ z on woiioz 

PONT 
z zoo ooo.teo- rac-oz coh:r To bw 6w~ sr mw 2,324.179.69 ,:DEC-02 ~ o~oo~z i z Do 1tioiiez ASSET NCKT 
z goo oeo coo- 

6-DEC-02 COMMIT TO Ki 610Y SF MiC 2r95&,923 .0! 
I 9-DEC-OZ 7.OOOX 1L15K032 DO 3L01/OZ 

WESTERN ASSET HCHT 

1 700 000 .000- 
i s-nec-oz caw:r To dut bWu sr Pre 1,796,486 .23 
'. 9-DEC-02 a oooz ivIsizox w ivotioz WESTERN ASSET NGKT 

i soo Goo .ooo- 
s- z wwit to bup 6w~ g arc i,sso,oi9.s3 
s- 7.oooz Ivivzosz Do ivovoz WESTERN ASSET "GMT 

7 zoo ooo .aao- 
6-.M-02 COIIQT TO AIIR 610Y g IRC 7,50),937.50 
2-JIIL-02 7 GOUT 07/15/2032 00 07/01/02 

YESiE701 ASSET HCHT 

ACTUAL REALIZED 
SETTLE DATE IIIVE9TIEMi CURRENCY CAINVLOSS IN 
BASE AMOUNT BASE CM BASE COST BASE CURRE)KY 

1 .7e9,646 .44 1,776,soo .oo- o.o0 13,1ae .w 1 

3,1ls,e47 ." 3,47o,7so .oo- o .oo 18,o97 .ss 1 

z .sm,179 .69 :,111 .312 .5o- o .oo 12,667 .19 1 

2,958,921 .Y 2,712,659.34- 0,00 16,062.50 1 

1,796,4118 .28 1,788.187.50- oAo 6,;o6.78 t 

1,17so,o29 u 1 .7u .718.75- o.oo e,6ss.zz-i 

7,S0f,737 .5U 7,KL.062.50- 0.00 43,!75.00 I 

M CODE/ m (ORIGINAL SHARES/PAR VALUE) 
wnucnuAv SPARES/PAR VALUE ACTUAL REALIZED 
TiIEIENf SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL [URF/SET7LE CURB) BASE "IIWff ASE Allow BASE COST BASE 0057 SASE CURRENCY 

2 200 000.000- 
I-gP-02 COMMIT i0 ~IIR EMY SF 11TC 2,2",273.N 2.29",Z7S.H 2 .2!7,f53.12- 0 .00 L,320 .52 I 
.-SFD-t2 6.SOOT 09/15/2032 DD 09/01/02 

IESIEWI ASSET MOTT 
600 OOO.OOD- 

1-SEP-02 COMMIT TO Pt01 f10Y SF XTG 6i5,921.!6 625,921 .!! 623,959.36- 0 .00 2,062 .50 I 
f-SfD-02 6 500X 01/15/2032 DO Y9/O1/02 

WESTERN ASSET WIT 

240=. ooo- 
1-OCf-02 COl~lil i0 g IITC 1,77",042.97 1,774,0.2.97 1 .785,265 .63- 0.00 11,2S2.ii-3 
hOCT-o2 7 0002 10/15/2032 OD 10/01/02 

WESTERN ASSET "Off 

S S00 000 000- 
1-OCT-02 COINIT i0 a111 EMU SF KfC S,"S0,li0.S1 5,450,!20.31 S,K7,57l.13- 0.00 16,757.!2-I 
s-OCT-oz 7 ooaz 10/IVZO32 UP 10/01/02 WESTERN ASSET MONT 

z zao *so .ooo- 
ir-°ez~.oooxTionsizoiz on iiic~ioz =.soo .osi.u 21300,03"s z,aia,aas .7s- 0 .00 io,siz .s9-z 

WESTERN ASSET NOW 
z zeo coo coo- .-NOV-OZ caNuT m 6w Emu SF MTC 2,513,351.56 2,513,SSl .sa z,xss,sss .7s- 0 .00 17,382 .81 i i-Nw-oz 7 COOZ 11/15/2032 DO 11/01/OZ WESTERN ASSET MONT 
s soo oeo GOO- 

;-MY-02 COINIT TO KR EIlY SF IffC 3,468,609 3! 3,468,609 .38 S,H7,375.09- 0 .00 1l,D4.St I 
)-NOV-02 7.OOOT 11/1S/2032 00 11/01/02 

WESTERN ABET MDIf 



Q/ Mellon Trust" 
Mellon Bank, NA 

TRANSACTION REPORT 
F wdhq5 FOR TIE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
CO~D"TION 
RA ~10"TIOX 

RUN DATE 19-JUN-OS 
PAGE 704 
nu7oi 

MIM DATE 19-UM-O3 
TRANSACTION REPORT 76E 705 

IF 677E845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 X2570I 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
OMTRACTUIL/ SHARES/PAR VALUE ACTUAL REALIZED 
ET7LEIE7IT SENILITY DESCRIPTION TRADE DATE SETTLE DATE INVES7NENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/SETTLE CURB) BASE AMOUNT BASE AMOUNT 005E COST BASE COST BASE CURRENCY 

a goo oao ooa- 
z-An-az COMMIT TO bat ENLnc GOLD 5,007,750 .00 5,007,750 00 4,965,000 DO- o 0o az,7so 00 z 
6-JUL-02 s sooz o7ioiizaii o0 o7ioiioz 

WESTERN ASSET XGNT 

4 Boo Goo one- 
4-AUG-02 COMMIT 70 kW F'HLMC 5,026,500.00 5,026,500 DO 4,992 .000 00- 0 .00 34.500 OD I 
9-w6-02 6 5004 00/01/2017 OD 00/01/01 

WESTERN ASSET X6Mi 

4 800 000 000- 
~3-SEP-02 COMMIT TO OIR fHLIIC CALF SF 5,0;0,625 00 5,030,625 00 510161000 Do- 0 OD 14,625 OD I 
'9-SEP-02 6 SOOT 09/O1/2Y17 DD 09/01/02 

WESTERN ASSET Xdli 

1 390 000 G00- 
'6-JUL-02 AMERICAN EiPRE§S 2001-1 CL A 1 .391,520 31 1.391 .520 31 1 .391,737 50- 0 00 217 19-1 
il-JUL-G2 WR RT 09/15/2005 DD 11/07/01 

WESTERN ASSET WHY 
'AYlE]fI PERIOD 15-.AIL-02 TO 3D-JUL-02 

zso 000 Goo- 
18-AUG-02 ANADARKO FIN C6 SP NT 272 .572 50 272,572 50 263,240 00- 0 00 9,332 50 1 
13-Sm-02 6 7502 05/01/2011 00 04/26/01 

WESTERN ASSET M6MT 
'An¢xr PERIOD DI-MAY-02 TO 02-SEP-02 

30 000 000- 
16 ANADARKO FIN C6 SR NT 33 .21; 60 33,214 80 51 .586 00- 0 00 1,626 00 I 
li~ 6 7504 05/01/2011 00 04/26/O1 

WESTERN ASSET M6MT 
'AnMEwr PERIOD o1-Mmv-oz to ii-Nov-oz 

'AX CODE/ 
FE[7I1IE/ (ORIGINAL SHARES/PAR VALUE) 
pfTRpCNAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TilElElft SE ClIR1TY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY G "IX/LOSS IM 
DATE (LOCAL CURR/SET7LE CURR) BASE AMOUNT 6115E AMOUNT EASE COST OUSE COST BASE CURRENCY 

7,200,000 000- 
-Auc-02 COMMIT to wee u~rtu SF irtc 7,s35,uo oa 7,535,250 00 7,458,000 DO- o 0o 47,250 .00 i 
i-pus-oz 7 000Z 08/IS/2032 DD 08101/01 

WESTERN ASSET KGHT 

> >oo oao oao- 
.-sev-az COMMIT to 6ua 6iou SF Mrs 1,731,546 9e 1,781,546 8e 1 .775 .968 .75- o 00 5,578 13 1 
s-sea-oz 7 DQOX 09/151Z032 Do 09/01/02 

WESTERN ASSET 16X7 

2 200,000 000- 
)-sev-02 COMMIT to bun Gwu SF Krs 2,298,312 so 212991312.50 2,298,312 so- o 00 
s-grp-oz 7 OOOZ 09/IS/2032 Do 09/01/02 

WESTERN ASSET KM 

3 300 000 000- 
i-SEP-02 COMMIT TO OUR EIOY SF IR6 3,447,468 75 3 .447,468 75 3,447,466 75- 0 00 
S-5E9-a2 7 00OL 09/15/2032 OD 09/01/02 

WESTERN ASSET MONT 

4 000 000 000- 
6-OCT-02 COMMIT TO GUN fNIMC GOLD SF 5,01!,250 .00 5,016,250 00 5,022,0OO .OY- 0 00 5,750 00-I 
1-OCT-02 6 500L 10/01/2017 DO 10/01/02 

WESTERN ASSET NMI 

4 000 000 000- 
S-IDV-02 COMMIT i0 KR F71LMC GOLD SF 5,031,000 00 5,031,000 00 5.017,500.00- 0 00 13,500 00 1 
9-NUV-02 6 5004 11/01/2017 DO 11/01/02 

WESTERN ASSET MGM7 

i 600 000 000- 
2-UEC-02 [010117 TO r'11R ~XLMC 600 SF S,OS7,750 .00 5,017,750 00 5,429,500 .00- 0 00 6,250 .00 I 
7-DEC-02 6 500R 12/01/2017 DO 12/01/02 

WESTERN ASSET MGMT 



RUN DATE- 19-JLDF03 
TRANSACTION REPORT PACE 707 

', LF L776845 FOR 71E PERIOD Ol JANUARY 2001 11801101 Sl OECE77E71 2002 1125701 
lCW FOUNDATION 
DIAL FOUNDATIOK 

RAN CODE/ 

OIffRACiWV SHARES/PAR VALUE ACTUAL REALIZED 
ET7LF1IXf SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/~l 

O~iE (LOCI CUtR/SETTLE CI~iR) BASE AMOUNT BASE iVmIM BASE COST EASE COST CURRENCY 

110,000 .000- 
6-SEP-02 WRLIXGiWI RES FIN W C70 IR 119,9il.20 117.9i! 20 113,77".10- 0 00 6,1%.10 I 
!-SED-02 6 500.( ILOl/2011 w 06/01/02 

WESTERN ASSET MOM 
A71ENf PERIOD 01-JIM-02 TO 00-SFP-02 

1e0,000 coo- 
6-gD-02 BURLINGTON XES FIN CO DID HT 195,STl.20 195,577.20 1!6,175 .!0- 0.00 9,"01 .0 I 
l-gV-03 6.500T 1L01/2011 OD OLOl/02 

WESTERN ASSET ML71T 
N'IEXT PERIOD 01-JUM-D2 TO 10-SFD-02 

110,000.800- 
6-gP-02 BURLINGTON RES FIN CO CTO NT 119,711.90 119,711 .90 113,77" ]0- 0 .00 5,!37 .00 I 
1-SEP-02 6 SOOT 12/01/2011 DD 06/01/02 

WESTERN ASSET Xliff 
AtlElff PERIOD 01-J/hS2 TO 10-SFP-02 

242 653 21"- 

6-Y~IG-02 F~LTCRTNO1/ZS%2031D~ 11nOM 
z*z,D04 .l7 2.2,!0".!7 2.3,2.0.lf- D 00 .36.02-I 

0-SFP-02 
WESTERN ASSET MPff 

ns isz 710- 
I-OCT-02 ass INC AssEf ecn cps ax A 277,052.59 m,osz .ss zn,osz.s9- 0.00 

vuR m asnsizoze DO 03/Z7/02 
~wcsrERN ASSET hart 
A"I _~RIOD 15-OR-02 TO a-OCT-02 

7i4,259.l70- 
6-~C-02 CRABS INC 02 3 RIG PR 1~1 723,307 21 723,807.21 724,Z59 .87- 0 00 452 . 66-1 
1-DEC-02 VYt RT 05/25/2052 DO 09/30/02 

WESTERN ASSET NOfT 
AnExr PERIOD 25-DEC-02 TO 3o-ac-oz 

Q/ Mellon Trust' 
Nellon Bank N.A. 

WUI DATE- 17-.1U1-OS 
TRANSACTION REPORT PAGE : 706 

p ~5 
ATION 

FOR TIE PERIOD Ol JANUARY 2002 THROUGH Sl OE~70FR 2002 117.570I 
Togo 
i1L1Om"TIOI 

FECT~ (ORIGINAL 9411ELPAR VALUE) 
MR"CN4/ SHARES/PAR VALUE. ACTUAL 

DATE SETTLE INVESTMENT CURRENCY C~111/~L055 IN TiLEllmfff SECiRIT1' OESOtI0TI011 
OAiE (LOCAL MtR/SETTLE [I/RR) BASE AXUMf BASE AMQIfT BASE COST BASE COST BASE CURRENCY 

SO coo .000- "-iov-oz ANADARKO FIN c6 m rr ss,sso .oo ss,"0.ao sz,s4e.oo- 0.00 s,u:.eo z 
.-iw-oz s .~sox osiovzoii DO ovzsioi WE TERM ASSET HCHT 
,YIEMf PERIOD 01-IOV-02 TO li-NOW-02 

1 9!0 !91 ri0- 

.- K-02 Y~ rt~1i061LNDGZOL27/02 
FLTI 144 1,990,755 !! 1,f90,755 .6! 1,991,179.52- 0 .00 4Z3.44-1 

WESTERN ASSET IIOfT 
1YIElff PERIOD 06-YJG-02 TO 20-Ni-02 

uo,oeo.oao- _AUC_a= BANK � ER COW SUB �T zaa,s4z.so zu,saz.so 276,907 .50- 0.09 s,ass.9o z 
I-SEP-OZ 7.400.f 01/IS/2011 DO 01/23/01 

WESTERN ASSET RGHT 
krlEllf PERIOD 15-JUL-02 TO 02-SFD-02 

~5 0 000 . 000- 
I_yE_62 BANK p~ CON ~y ~ 263,22 .50 263,ti2.50 252,437 50- 0.00 10,605.00 I 
s-sts-oz s.9ooz I1/IS/ZOII OD 11/20/ 

WESTERN ASSET RUNT 
1YIF7ff PERIOD 15-IYY-02 TO 02-SEP-02 

iso,000.000- 
f-YIC-02 6ELLSOUfH CORY KT 153,%1 .50 153,%1.50 152,592 Oh 0 .0~ 1,3N .50 I 
1-mm-02 6 .OOOk 10/15/2017 OD 10/i5/O1 

WESTERN ASSET HCHI 
IYIEIff PERIOD IS-APR-OZ TO Z7-AUr-OZ 

uo,ooo.aoe- 
i-~ 

--OZ BURLINGTON iiiaiizoii nn os~oiioz 
=sa,fss.oa 267.37S .00 zse.sn .so- 0.80 8,as7.so z 

WESTERN ASSET Mrorr 
mexr PERIOD of-JUM-02 TO oz-sm-oz 
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RUN DATE : is-Jw-8s 
F A7!!45 FA THE PERIOD 01 J~ 2002~1IRU~ Sl OECEMINEA 2002 IPIL70I 

711 
m FOUNDATION 
TAL FOUNDATION 

AN CODE/ 
FICTIVE/ (mIenui auuEsmue VALUE) 
urwcruui SHARES/PAR VALUE ACTUAL REALIZED 
rnvEMr SECURITY DEsatvr:aN ram DATE SETTLE BATE INVESTMENT CURRENCY "IN/LOSS IN _Ma_ (LOUL CIFR/SET7LE DiRI SASE AMOUNT BASE AMOUNT !L¢ COST LASE COST BASE CURRENCY 

100 000 000- 

-0~C7-t2 ~.lR7SX~ Y~L15K007COoLiTlaZ 
107,N2.19 107,492.19 107.179.70- 0 .10 312."7 I 

WESTERN ASSET MM 
TINT PERIOD 15-SFD-02 TO 09-0[7-02 

2 700 oa0.ooo- 
-OCTov-oi 

FEDERAL 
03/I2007 DD 11/02 

WESTERN ASSET MINIT 
17F.IIT PERIOD 15-SEP-02 TO 05-NOV-02 

1 190 000.009- 
-OEC-02 FEDERAL IIO~E LEI MTC CORP GED 1,190,21".20 lrll0,21".20 1,1K,227.70- 0 .00 3,7!6.50 I 
-GEC-02 S .SOOY 09/15/2007 00 01/16/02 

WESTERN ASSET MGMT 
1'IEllf PERIOD 16-SEP-02 TO 0l-DEC-t2 

S!0 001 00$- 
02 2 .l~757l"L70%IS/2005 ~ 1md02 

S85,6"." 545,6"." 579,495.40- 0.00 6,2N tf I 
WESTERN ASST POW 

rlqf PERIOD 20-OCT-02 TO S1-OCT-02 
170 000 .00*- 

-RC-02 FEDERAL MAIL MR LSSM Kill 170,053.13 170,053.15 170,000.00- 0.00 53.13 I 
-DEC 2 SSOT 06/50/2005 00 1L30/02 WESTERN 

ASSET IIClIT 
199 999 .7~0- 

-ocr- n~u amp I6uzsos z01,749 n :as,7sv.n zae,an.u- 0.00 312.5e 1 -OCi-02 7 
WES7M SET 

10AS/ 20~rir DD 09/01/99 
FIFIff PERIOD OI-OCT-02 TO 14-Off-92 

/Q Mellon Trust" 
Nelloo Bank. NA . 

RUN DATE- 19 .u-a 
TRANSACTION REPORT PKE " 710 

~~I~II,. 
F~01- 

n~ F01 71E PERIOD Ol JANUARY 2002 TIROU~I Sl ~~FA 1002 1125707 

i T~iIOI 
I 
An Cam/ 
FECTIVF/ (ORIGINAL SHARES/PAR VALUE) 
NiR11CiWL/ SHARES/PAR VALUE ACTUAL REALIZED 
T7~ g SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY "IN/1055 III 

(LOCAL CIllp/SETTLE CM) BASE AMOUNT {ASE AMOUNT BASE COST 6ASE COST BASE NIGFIL7 

OD ooo- so 
0'o- -osc-az DOMINION ~s iGc oeL NT sI,zos.so s1,zos .sa 69,966 Do- 0 .00 i,zss.sl z 

-DEC-Oz 5.700Y 09/17/2012 00 09/16/02 
WESTERN ASSET MINT 

1'IElff PERIOD 17-SEP-a2 70 7b-GEC-02 
50,000 .000- 

-DEC-02 DOW UE]1 CO Ifi 51,671 .00 51,671 .00 5,313 .50- 9 .00 2,M12.50-I -ac-oz 7.3752 ivovzoz9 on iiiatnf 
WESTERN ASSET MCKT TRENT PERIOD 01-NOV-02 TO 20-DEC-OZ 

iao,ooa 000- -OCT-OZ n PASO eMcner nTN rR Ioooos 96,900.00 96,900 .00 is1,szs.so- 0.00 as .ou.se- : -OCT-ox n7soz ovisnosz w oiiuioz WESTERN ASSET W1T 
TRENT PERIOD 15-JUL-02 TO 21-OCT-02 

150 000 000- 
-WC-02 ELECTRONIC OATI SYS Cm MY 258,322.00 15!,322.0U 1" ,796.00- 0.00 6,474.00-I 
-AUG-02 7.450T ]0/15/202! CD 10/17119 

YESiFFII ASSET MONT 
tlEllf PEItIOO 25-APR-02 TO 27-AM-OZ 

170 EAR CONS FEDERAL HOME iG ecs cvs m »s,s7o.eo 173,570.00 1w.saz.7o- 8 as a,on.s0 z -wv-oz s.uoz Os/Is/zoos w 07/18/OZ 
WESTERN ASSET MMT TRENT PERIOD 15-ALIC-02 TO 31-OCT-02 

41 o eo .ovo- -oec-oz FEDERAL ~ LA TS CONS BD 4os,as.7o 406,675.70 4os,s4z.zo- o.aa ze6 .so-z -DEC-OZ z soap ivisizaos w ILtsioz WESTERN ASSET "GHT heart PERIOD IS-DEC-02 to 14-DEC-02 



RUN DATE 19-JIM-OS 
TRANSACTION REPORT PACE 723 

ELF C778N5 FOR 71E PERIOD 01 JANUARY 2002 71Yt0U611 11 DECEMBER 2002 M2570I 

U-COA FOUNDATION 
I TOTAL FOUNDATION 

TRAM CODE/ 
.FFECi1VE/ (ORIGINAL SNARESN " R VALUE) 
'WRRACTUAL/ SHARES/PAR VANE ACTUAL REALIZED 
;EfiLE11EIR SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GIN/LOSS IM 

O~TE (LOCAL CLRR/SETTLE CUM APSE AMOUNT lASE AMOUNT BASE [057 BASE C0Sj BASE CURRENCY 

1 aoo ooo .ozo- 
1,027,500 oz 1,027,500 oz 1,019,375 az- o 00 a,iu.oo i 

s-o°ttcr-o°i Fs ooox 0 P1/01/203Z OD 12/01/0 
WESTERN ASSET MGMT 

'"Y!E]R PERIOD O1-OCT-02 TO 14-OC7-02 

I coo coo 020- 

R 
OCT-02 FNRA P66L 96Z54146 1,027,500 .02 1,027,500 02 1,019,375 02- 0 on 8,IZS.CO I 

-OCT-02 6 OOOl 01/01/2032 00 ILOI/Ol 
WESTERN "4E7 ImIT 

1"YIE11T PERIOD 01-OCT -02 TO 14-OCT-02 

299 970.560- 
l2-MIC-02 FIlY POOL 1d25w05 304,610 73 504,610 75 299,595 611- 0 00 5,035.35 1 

IS-AIIC-02 6 .0001' 00/01/2032 OD 07/OI/02 
L6-AUG-02 

WESTERN ASSET H9ff 
-AYIE71T PERIOD 91-111C-02 i0 13-A11G-02 

S 299 970 560- 

l~-~W-02 
FNMA 

oOY 0001/2032 DO 07/01/02 
301 .1E9 19 301,109 19 299,595 60- 0 00 1,593 59 I 

16-AUG-02 
WESTERN ASSET IIOff 

PAYMENT PERIOD 01-AUG-02 70 15-A116-02 

5 r 299 970 560- 
lZ 2 p~/y POOL #d25NY5 100,535 DO 300,555 00 299,595 60- 0 00 937 10 1 

142 6 OOOZ 0!/01/2052 00 07/01/02 
16- 02 

WESTERN ASSET MGR 
PAYMENT PERIOD 01-Yi-Y2 TO 13-Y1.-02 ^ 

Q Mellon Trust" 
Mcllon Hank, N.A 

RUI OATE 19-JIIM-OS 
PACE 712 

II II F~ 5 
TRANSACTION REPORT 

FOR 71E PERIOD 01 JANUARY 2002 i10t0UB1 11 DECEMBER 2002 M2570I 

i IT "L~ONWT10ON11 

tMl CODE/ , 
FFCTIVE/ (ORIGINAL SHARES/PAR VALUE) 

ACTUAL REALIZED 
MIRACTIMI/ SHARES/PAR VALUE 
:TTLEIEIIT SECURITY DESCRIPTION TRADE 07E SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IM 

DATE (LOCAL CURR/SETTLE CLRR) EASE AMOUNT 6ASE AMOUNT 615E COST BASE [057 BASE CIWRENCY 

299 999 750- 
?-YIG-02 P104 POOL o625.OOE 312,957 24 512,937 24 510,405 99- 0 00 2,531 25 I 

,-AUG-02 7.OOeT 10/01/2031 00 H/O1/O1 
WESTERN ASSET MGMT 

\YIENT PERIOD 01-Y16-o2 TD 15-WC-02 

1 000,099 740- 
i-SEP-02 PKCU P66I o0254000 1,01,666.59 1,01,666 39 1,043,511 57- 0 00 1,675 16-1 

6-SEP-02 7 .aooL 10/01/2031 DD e9/O1/ol 
WESTERN ASSET "GHT 

\YIFIIi PERIOD 01-SEP-02 TO 15-SEP-02 

1 000,000 020- 
o-ocr-02 Fiou va6i 8ozssiis 1,027,500 .02 i,oz7,soo oz 1,019,375 oz- o 00 8,125 DO i 

I s-ar-02 6 aooA 01/01/2032 00 12/01i01 
WESTERN ASSET PAM 

AYMEWIT PERIOD al-OCT-02 TO 14-OCT-02 

Put 
020- 

0-OC7-02 FNMA PObL 40754146 1,027,500 02 1,027,500 02 1,019,375 02- 0 OD 6,125 00 1 

5-OCT-02 6 coo .( 01/01/2032 OD 12/01/01 
WESTERN ASSET MIGHT 

"YIENT PERIOD 01-OCT-02 TO 14-MT-02 

I 000 000 020- 
0-OCT-02 FIOU P06t 862541.6 1,027,500 .72 1,927,500 02 1,019,575 02 - o 00 e,iu 00 1 

I 5-OCT-02 6 OOOL 01/01/2032 DD 12/01/01 
WESTERN ASSET M9fi 

II AYIEIIT PERIOD 01-OCT-02 TO 14-OC7-02 

1 000 000 020- 
I~ 0-OCT-02 FNMA V66L 66254146 1,027,500 02 1,027,500 02 1,019,575 02- 0 00 0,125 00 1 

S-OCT-02 6 OOO:C 01/01/2032 DO 12/Y1/O1 
WESTERN ASSET MQIT 

"YIENT PERIOD 01-OCT-02 TO 14-OCT-02 
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TRANSACTION REPORT 
FOR r~ PERIOD of JANUARY zoaz rw+waH ;t ~~~~em zooz 

cooAnoN 
Tat OATIOX 

AN CODE/ 
FE[TIVE/ (ORIGINAL 61WfE5/PYI VALUE) 
MTRA[TU11L/ SHARES/PAR VALUE ACTUAL 
TilE1ENf SECURITY DESCRIPTION TRADE 0.7E SETTLE 07E INVESi1R~1T 
DATE (LOC~t CURR/SETTLE CURB) BASE AMOUNT BASE AMOUNT EASE COST 

621,042 75 E24,0.2 75 626,117 52-
799 920 

16-SE9-02 (10111 POOL 965451,20- 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 00 2,374 77-1 
-SEV-02 6 500Y 07/01/2032 OD 06/01/02 
-sev-OZ WESTERN ASSET MONtt 
"IEIIT PERIOD 01-SEP-02 TO 15-SFD-02 

999 999 670-
-0C7-02 FNMA POOL 1656"E9 
-OCT-02 7 *nod 02/01/2031 DD 07/01/01 

WESTERN ASSET "GMT 
TIEMT PERIOD 01-OCT-OZ i0 15-OCT-02 

799 999 l10-
,-OEC-02 FMU POOL 16ses>es 
'-DEC-OZ 7 good 06/01/2031 00 06/01/01 

WESTERN ASSET M01T 
tYNEXT PERIOD 01-DEC-02 TO 11-DEC-OZ 

299 999 550-
'-AU6-02 FIQ4 POOL 16590944 
.-"UC-02 7 000L 00/01/2051 OD 07/01/01 

WESTERN ASSET HGHT 
117EIR PERIOD 01-ALIC-02 TO 13-AUG-02 

199 9.0 030-
!-YD-O2 FIOY POOL X6600959 
,-SEV-02 6 Sand OE/Ol/2051 OD 00/01/01 

WESTERN ASSET "G117 
1'IXFNT PERIOD O1-SE7-02 70 15-SEP-02 

500 non .120- 
e-stv-oz r~eu POOL 1deo~szz 
-SEV-02 6 sand 11/01/2031 OD 13/O1/O1 
I-SEF-02 

WESTERN ASSET l1QIi 
1YXEIff PERIOD O1-SEP-02 TO 15-SEV-02 

1,003,749 66 1,043,79 66 1,042.187.16- 0 00 1,562 SO 1 

635,749 00 635,749 00 636,999 00- 0 00 1,250 00-1 

511,718 26 111,718 26 310,405 76- 0 00 1,312 .50 1 

206,916 04 206,916 .64 206,601 37- 0 .00 312 41 1 

517,541 07 517,343 67 516,406 .37- 0 00 937 50 1 

TRANSACTION REPORT 
LF ~77!!i5 FOIL 71E PERIOD Ol JANUARY 2002 TTHROUGH Sl OECEIRFR 2002 

I LC O" FOUNDATION 
OT"l FOUNDATION 

Ili, RAM CODE/ 
' FFE[iIVE/ IORICINlL SHARES/PAR VALUE) 

[NIL 0lfIRAC7W11/ 511A1~5/PAR VALUE 
I ET7lElElfr SECURITY OESCRIPilON TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURB/SE7TlE CURR1 BASE MOUNT BASE AMOUNT BASE COST 

9 9" 350- " 
6 7 Z2 1,054,666 81 1,054 .686 al 1,032,811 81-2 SEP- 2 FNKA POOL S 

REALIZED 
CURRENCY GAIk/LOSS IN 
BASE COST BASE CURRENCY 

0 00 1,875.00 1 
6:SEP-dz fi .SDOZ 11/01/ZO31 Do 11101/01 
B-SEP-02 

WESTERN ASSET MOT 
"YIF]ff PERIOD O1-SEP-o2 70 15-SEP-03 

999 900 420- 

I t-~u~C-02 6~OOL Oi01/2x321 0 
54 

03/01/ai 
1,015.367 63 1,015367 .65 996,650 54- 0 00 16,717 09 I 

5-AUG-02 
WESTERN ASSET WHY 

AYIEIIfT PERIOD O1-AUG-02 i0 13-x-02 

299 999 300- 

6-SFD-02 F6 U00/ 1L01/2031500 78 12/01/01 
106'186 79 306,166 79 502.29 29- 0 00 5,957.50 I 

7-SEP-02 
WESTERN ASSET "171T 

'" 'lHE1T PERIOD O1-5EP-02 i0 15-SEP-02 

goo oao sao- 
e14,soo ;a 814,500.35 e06 .000 37- 0.00 s,500 01 z 

s v- a °i Fs a 
00, 

12/0 
Z031 

DO IZ/01/01 
7-scv-oz 

WESTERN ASSET Pvrt 
11 PERI00 01-SEV-02 f0 15-SEP-02 

500 000 .130- 

w 
509,MS 06 509,E43.66 503,750 11- 0 00 6,095 75 I 

2- F101~ POOL ~d62157E 
6-S -D2 6.000L 1L01/2031 DO 1L01/O1 
7-SE9-02 

WESTERN ASSET MCIT 
-AY7ENT PERIOD O1-SET-a2 i0 15-SEP-02 

Q/ Mellon Trust" 
Mcllon Bank, NA 

RUN DATE 19-A01-OS 
PACE 

. 
716 

nmo= 

RUN DATE- 19-.MI-03 vise 717 
M2570I 



RUN DATE : 19-JLW-03 
TRANSACTION REPORT PACE : 719 

I F Q7t6M5 FOR 71E PERIOD 01 JANUARY 2002 7lR01101 11 DECEMBER 2002 M25701 
CW FOUNDATION 

I TAL FOUNDATION 

II AN CODE/ 
FERIVE/ (ORIGINAL SHARES/PAR VALUE) 
IffW[TWL/ SHARESMAR VALUE ACTUAL REALIZED 

I TILEIOff SECURITY DESCRIPTION TRADE DATE SETTLE WTE INVESTMENT CURRENCY rAIM/LOSS IN 
(LOCAL llRl/SETTLE U" !R) !ASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

999 f99.210- 
-JUL-p2 pNY POOL ~6K69.9 ff5,5.6.09 995.5.6.09 99!,671 .09- 0.00 !,125.00-I 
-JUL-02 6 MAX 02/01/2052 DD OLOl/02 

WESTERN ASSET IOff 
IIIII YIEIff PERIOD 01-JUL-02 TO 14-JLIL-02 

9" 7" 210- 
-JUL-0z FNMA POOL G6z6s*s rs,sw.o9 ns,saa.a9 ss8,ai .os- 0.00 3,1u eo-t 
-JUL-02 s~ oo~oz OZ/01/2032 w 8sio1ioz 

IIII 
ASSET NOW 

TRW PERIOD a1-au-oz TO i4-an-oz 
sse s9s.uo- 

i -.ui-a: ~ nom 1iucs*s »s,su.w "515".09 "8,671 .09- 0.04 3,Ia .8o-t -.w-oz aWEso~oo~z OZ/01/203Z on os/oiioz ASSET "M 
TRENT PERIOD 01-JUL-02 TO 14-art-oz I 

m »" .z1o- -.ui-oz ~ POOL 16~xrs »s,sas.os "515".09 "8,671 .09- 0.00 s,iu.ao-r 
-an-oz a.ooaz ozioiizos: m *veiioz WESTERN ASSET MGMT TRENT PERIOD 01-JUL-02 TO 14-JUL-02 

rn 9" 210- 
-JUL-112 FI~Y POOL #di269N flS,S4b.09 995,5"L.09 99!,671 .09- 0.80 3,125.00-I 
-,11)L~2 ATO~OT' O Z/01/2052 

ASSET 
00 03/01/OZ 

-r~iOD O1-JUL-02 TO 1"-.AIL-02 

_ 9" 799.210- 

-JM0.-02 F6 OOOI 
POOL 

W 03/01/02 
"S,SK.09 f95,5K.07 1fl,671 .M- 0.00 S,la.60-I 

WESTERN ASSET 1017 
TRENT PERIOD 01-JUL-OZ TO 14-JUL-02 

@ Mellon Trust" 
i Hellon Bank, NA 

YON 0A7E : If-.AI-OS 
TRANSACTION REPORT PACE : 711 

F C 5 FOR THE PERIOD al JANUARY 2002 7NtWG1 31 DECEMBER 2002 IIZS7CI 
74 "ilpl 

AN CORE/ 
I FEC7IVE/ (ORICIIYL SHARES/PAR VALUE) 
'. MMCTYL/ SMARESfPAR VALUE ACTUAL REALIZED 
TTIEMEIIi SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 

', DATE (LOCAL Cl/iP/SETiIE ClURi) USE AMOUIf BASE AMOUNT BASE COST /ASE COST SAW CURRENCY 
soo . -sfr-ez FNMA POOL ~6sziaoos7e'o- i 509,843.86 so9,NS .es 503,750.11- 0.80 a,on.ss t -scv-02 a.oooz woino3i on 2vavoi -gv-oz 

VEsrvw ASSET MCHT 
TRENT PERIOD 01-srv-oz to is-sEn-oz 

sse 9" 210- 
-JUL-OZ PINY 700L 16626949 !l5,5".09 !l5,546 09 !!D,671 .09- 0.00 3,115.00-I 
-JUL-02 6 0002 02/01/2032 OD 03/01/02 

WESTERN ASSET MW 
PIEIIi PERIOD O1-JUL-02 70 1"-M-02 

9" 999.210- 
-JUl-t2 FNMA POOL #662ifN 975,516.07 "S'S" 09 998,671 09- 0.00 3,125.00-I -JUL-12 6 .0002 OZ/O1/2032 CD OS/O1/02 

WESTERN ASSET PONT 
YIEIff PERIOD 01-AIL-02 i0 1"-JUL-02 

!99 799 .210- 
-JUL-02 FMY POOL "6i2H;f 9l5,5".09 995,5K .09 !9l,i71.0l- 0 .00 5,125.00-I 
-."1L-02 6 .000; OLOI/2052 OD OS/O1/02 

WESTERN X641 IiXT 
"VENT PERIOD 01-JUL-02 TO 14JUL-02 

9" 799 .210- 
�S,SK .09 9fS,SK.09 11!,671 .09- 0 .00 3,125.Y0-I 

-. 0.-ti 
FM A 

OP2%Ol/2032 ~ 03/01/02 
WESTERN ASSET IIGff 

TMENT PERIOD 01-JUL-OZ TO 14-JUL-02 
' 9" fff .210- 

-JL-t2 F6lOOOI OLOl/20SL�GD 03/01/t2 
X5,546.09 995,56.09 99!,671 .09- 0 .80 5,125.0-I 

WESTERN ASSET Ililft 
YIEIIT PERIOD 01-AIL-02 70 14-JUL-02 



TRANSACTION REPORT 
LF 5 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 OECEKBER 200Z L" 

ATION 
0' 
a 

45 TA ATION 

RAN CODE/ 
FFECTiVE/ (ORIGINAL SHARES/PAR VALUE) 
OfIRACTUAL/ SHARES/PAR VALUE ACTUAL 
ETTLEIEMT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

D"iE (LOUD CURB/SETTLE CURB) 6ASE AMOUNT BASE AXOUNT EASE COST 

999 999 210- 
1-JUL-02 PIQ4 POOL a6626%9 995,5 .6 49 995,516 09 996,671 09-

~I S-M-02 6 0004 02/01/2032 DO 03/01/02 
WESTERN ASSET HCHT 

AYIEIIT PERIOD O1-JUL-02 TO 1 "-JUL-02 

999 999 210- 
1-M-02 fICY POOL X66269.9 995,5.6 .09 995,56 09 990,671 09-
5-JUL-02 6 OOOX o2/O1/i032 00 03/01/02 

WESTERN ASSET NGHT 
AYKEMM7 PERIOD 0I-JUL-0Z TO 14-JLIL-02 

999 999 210- 
' 1-J1L-02 PM4 POOL X6626749 995,56.09 995,56 09 99l,671 .U9-
5-M-02 6 060X 02/01/2032 DO 03/01/02 

WESTERN ASSET IBM 
Ii 'AYIEMMT PERIOD 02-JUL-02 TO 14-JUL-02 

9"6 999 210- 
I-JUL-02 F101A POOL ~626949 795,516 09 995,56 09 996,671 09-
S-JUL-02 e oooX ozioii:osz o0 o3iovoz 

WESTERN ASSET NCHT 
'"YlElff PERIOD 01-JUL-OZ TO 14--qJL-02 

999 999 230- 
1-."1L-C2 FIYY POOL 96626949 995,5.6 09 995,516 09 998,671 09-
5-J11-02 6 OOOL 02/01/2012 DO 03/01/02 

WESTERN ASSET "GIFT 
LtlElff PERIOD 01-JUL-02 TO 14-JUL-02 

999 999 210- 
1-JUL-02 FMY POOL o8626949 995,546.09 995,56 09 990,671 09-
5-JUL-02 6 000X 02/01/2032 DD D3/O1/02 

WESTERN ASSET XGli 
Lt11ENNT PERIOD O1-JUL-02 TO 14-JUL-o2 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST 6115E CURRENCY 

0 00 5,125 00-1 

o ao s,iu as-i 

0 no 5,125 00-1 

0 go 5,IZ5 00-1 

0 00 3,Iu 00-1 

a Go 3,125 00-1 

TRANSACTION REPORT 
\lF G77l605 FOR 71E PERIOD 01 JANUARY 2002 THROUGH 31 OECEM6Eq 2002 
%LCOA FOUNDATION 
TOTAL FOUNDATION 

IRAN COLE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CONTRACTUAL/ SIYRESNYt VALUE ACTUAL 
SETTLEIENf SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURB/SETTLE CUlR) EASE AMOUNT BASE AMOUNT 6"5E C057 

y 199 9" 210- 
I1-JUL-02 P104 POOL 166261.9 995,516 09 795,56 09 99E,671 09-
IS-M-02 6 000L 02/01/2052 00 03/01/02 

WESTERN ASSET 1101T 
PAYMENT PERIOD O1-JUL-02 70 1 "-JUL-02 

g 999 999 210- 
11- ."1L-02 ilOY POOL eb6269.9 995,56 09 995,546 09 990,671 09-
15-a1L-02 6 OOOT OL01/2032 OD 03/01/02 

WESTERN ASSET Y711 
PAYMENT PERIOD 01-JUL-92 TO 14-JUL-02 

5 999 999 210- 
11-.LL-02 FIOY POOL Ib626'N9 A15.546 09 995,5 .6 09 99!,671 09-
]S-,M-p2 

WESTERN 
:LOOT/2~Oi~f OD 05/01/02 

VAYlF]!f PERIOD 01-M-02 TO if-M-02 

5 999 999 210- 
I1-JUL-a2 PK04 POOL 46626949 995,56 09 995,546 09 998,671 .09-
15-All-02 ~S~OyL' 0.25 20~3~ OD 01/01/02 

p"4"E1ff PERIOD O1-JUL-02 TO 14-JUL-02 

i 5 979 799 210- 
' 11-JUL-02 FIMA POOL 16626949 995,56 09 995 .546 09 990,671 09-
I 15-,,pp~~ 02 6 OOOT OLO1/2032 DD 03/01/02 
- WESTERN ASSET MGIT 

p"' PERIOD O1-AL-02 i0 1L-JUL-02 

I S - 999 sss 210- 
II-JUL-02 FIYY POOL 

o6626949 795,56 09 995,546 09 990,671 09-
IS-JUL-02 ~ OSTOEO~T' O Z/01/2032 

ASSET 
OD 03/01/02 

I PAYMENT PERIOD 01-JUL-OZ TO 14-JUL-02 

Q/ 

REALIZED 
CURRENCY CAIN/LOSS IN 
BASE COST BASE CURRENCIf 

0 00 3,125 00- 

a Do 3'm Do- 

0 00 3,125 00- 

0 00 3,125.00- 

0 00 3,125.00- 

0 00 s,iu Do- 

Mellon Trust" 
Mellon Bent, NA 

RUN DATE 19-AIN-05 
PAGE 720 
X25701 

ItUI. DATE 79-JUM-03 
PACE 727 
M25701 



TRANSACTION REPORT 
! i776645 FOR 71E PERIOD Ol JANUARY 2002 THROUGH Sl MECf]0O1 2002 
COA FOUNDATION 
ITAL FOUNDATION 

10 CODF/ 
(ORIGINAL SHARES/PAR VALUE) 

tRRACiWI/ SHARES/PAR VALUE ACTUAL 
TTIEIIXf SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTIFIIT 
DATE [LiCAL CM/SETTLE CLAM) BASE AMOUNT DAM -AMOUNT BASE COST 

"969" 
~10- 

l-,M-02 PI/1~ POOL X6626951 97S,54b r 995,SK.29 79l.671 .29-
.- .ui-oz w°esi° ° z DO asiaiioz 
%rNIErt PERIOD o1-an-oz to u-JUL-az 

9" 91" AID- i-an-u ~u POOL 066zssn "s,s~s.zs »s,saa.z9 »a,ssi.xs-
:-Ju-ox ~.o e zo~axT o0 03/01/02 
t,NENl PERIOD 01-JUL-02 TO 14-JUL-02 

9" 999 410- 
I-JUL-62 PINY POOL 11626951 !75,546.29 195,5K.29 l96,671.29-
.- .an-o : ~si°sf°'r/zo~sz o0 03/01/0z 
1YNEKT PERIOD 01-JUL-OZ TO 16-JUL-OZ 

yes s9s .uo- 
i-JLIL-az FARM POOL Wzsui 995,546 r "s,s".29 sss,s73.r-
i-J14-02 6.OOOT OL01/i032 00 OLOL02 

WESTERN ASSET NPIT 
I1'IEIIT PERIOD 01-JUL-02 70 14-JUL-02 

999 997 ." 10- 
1-J~I,L~- 2, FNY POOL ~662i951 995,56.29 995,5.6 29 99l,671.29-
.- s oooz ovovzasz m 03/01/OZ WESTERN ASSET HQN1T ~ 100 01-an-02 to 14-an-02 

r" »s 4io- 
i-aa-~: r~u POOL 16ua9si ++s,su .r "s .saa.ri s+a,sn.n-
:-au-o: s.aooz oziaiizasz m ovovoz 
.-.uL-OZ 

WESTERN ASSET HCHT 
1Ylpli PERIL 01-JUL-02 TO 14-JUL-OZ 

REALIZED 
CURRENCY GAIK/LOSS IN 

COST SASE CURRENCY BASE 

0.00 5,125.00-I 

0.80 3,ia.00-1 

0.00 s,ia.90-1 

0.00 3,125.0-1 

0 .00 3.iu .e0-1 

0 .00 s,Izs .oa-s 

Q/ Melton Trust' 
Melton Bank, NA 

TRANSACTION REPORT 
ION DATE 19-JM-OS 

VICE : 722 
I 
CO A 
F S 

na 
FOR 71E PERIOD Ol JJUN11R7 2002 THROUGH Sl DECWfF 2002 112570] 

1ulEbm~na 

~cr ~ (ORIGINAL suREsrniut VALUE) NrvAnwii suREsmArt VALUE ACTUAL REALIZED 
moort SECURITY DEseaR ivr~w TRADE DATE SETTLE ogre I~stHwr CURRENCY cAi~vioss IN 
ooh maul ewwsEnLe aaa~ sM Amxr nASE Ahaurt ease cosy BASE COST swsE CURRENCY 

sss sss.ao- "515".09 »s,su os "6,671 os- 0.00 s,lu.oo-z 
-M u z ~ooz POOL 01626949 oo 03/01/02 
-an-oz WESTERN ASSET PINT 
TIEIIf PERIOD O1-JUL-02 70 16-JUL-02 

999 977.410- 

-JAIL-OL F6 QOOT OLOl/2032'GU 03/O1/02 
»5,56.29 l95,546.L9 99l.671 .29- t 00 3,125.00-I 

WESTERN ASSET "CRT 
PIEMT PERIOD 0I-JUL-OZ TO 14-JUL-02 

979 9" " 10- 
~JIL-02 FMY POOL "662i951 995,56.29 195,546.2! 99E.671 .29- 0 .00 1,125 .0-I 
-AM-02 i .000T OLOI/3032 GD 03/0]/02 

WESTERN ASSET IICff 
I TIEllf PERIOD 01-JUL-02 70 if-AL-02 

9" 
7f5,5~6.27 l75,SK.2! 9%,671 . Z9- 0.00 3,125 00-I 

f9 
-JUL-02 Fr: 00Z 1696Z694510- 
.-AR-02 6 .OOOT 02/01/2032 DO 03/01/02 

WESTERN ASSET 1671f 
MIF](f PERIOD O1-JUL-02 TO 14-JUL-02 

9" 799 ." 10- 
"S'S" r 975,56.29 998,671 29- 9.00 S,1t5.00-I 

r,/~1L 02 
FM A 

OL01/2032'00 03/01/OZ 
WESTERN ASSET MOTT 

i1'IFllf PERIL Dl-JUL-02 70 1"-.All-02 

979 9" .10- 
-JUL-02 FIlY POOL X6626951 AS,SK.21 9l5,5~6 29 99",671 .21- 0.00 5,125.00-I 
~-aIL-02 6 .0002 02/01/2032 DO 03/01/02 

WESTERN ASSET KGITT 
'VHEXT PERIOD 01-JUL-OZ TO 14-JUL-02 

PUN DATE : 19-JOI-OS PACE : au nzs7ox 



TRANSACTION REPORT 
F enee4s FOR THE PERIOD ai JANUARY zooz Tweouex 31 oeeomeR zooz 
CDR FOUNDATION 
ITAL FOUNDATION 

IAN CODE/ 
FERIVE/ (ORIGINAL SHARES/PAR VALUE) 
pITRACT111V SHARES/PAR VALUE ACTUAL 
'T7lElEMT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURB/SETTLE CWp) BASE MOUNT BASE AMOUNT EASE COST 

1 000,000 000- 
"-SEP-02 FMY VO6L X0663055 1,020,112 .50 1,020,3]2 50 1,007,SC0 Do- 

REALIZED 
CURRENCY CAIN/LOSS IN 
CASE COST BASE CURRENCY 

0 00 12,e12 50 1 
.-SEP-02 6 OOOL 09/GI/2032 DD 09/01/02 
I-SEP-02 

WESTERN ASSET "GMT 
1YIFMT PERIOD 01-SEP-02 70 15-SEP-02 

I 000 oao ooo-
e-sev-oz Fwu vo6t @dsa3oss 
-sev-oz s Goal! asiatizosz o0 osiatioz 

7-SEP-02 
WESTERN ASSET IIGIT 

1YIENT PERIOD O1-SEP-02 i0 15-SEV-02 

1 000,000 000-
0-OCT-02 FMY VOlll X0665331 
5-OCi-02 6 OCC:C 30/01/2032 DD 10/01/02 

WESTERN ASSET M71T 
hYIE7fT PERIOD 01-OICT-02 TO 14-OCT-02 

650,000 000-
!-"UG-02 FWD IRR GR CO GLOBAL 
5-AUC-02 7 25OX 10/25/2011 00 10/25/01 

WESTERN 1155E7 IOIi 
fiYIENf PERIOD 25-APR-02 TO l2-WC-02 

1,000 000 260-
q_ pqu POOL ~65lII33 
y-~ 7 OOOL 03/15/2052 DO 03/01/02 

WESTERN ASSET IICMT 
AYMEIff PERIOD O1-SFP-02 70 22-SEP-02 

0 00 13,125 00 1 1,020 .625 00 t,ozo,625 00 1,007,500 0o- 

1,027,500 00 1,027,500 00 1,019,575 00- 0 00 6,125.00 I 

609,751 50 6119,752 50 657,555.50- 0 00 L7,E01.00-I 

1,017,656 52 1,047,656.52 1,444,607.77- 0 00 2,Wd .75 1 

Q/ Mellon Trust" 

Mcllon Bank, N A 

RUN DATE 19-J101-OS 

A lam 

TRANSACTION REPORT PACE : 724 
FOR 71E PERIOD Ol JANUARY 2002 THROUGH SI OEQ1mER 2002 

CA 7 
X25701 

I " l 77ii0enwN 

I JI CODE/ 
I ECTIVE/ IdiICll4l SHARES/PAR VALUE) 
RRA[TWl/ SHARES/PAR VALUE ACTUAL REALIZED 

I iLEKEIfI SECURITY DESCRIPTION TRADE DATE SETTLE DATE IMVESTIENf CURRENCY CAIN/1055 IN 
DATE (LOCAL tURR/SETTLE CURB) LASE AMOUNT EASE AMOUNT BASE COST BASE COST BASE CURRENCY 

299 999 870- 
513,312 36 513,312 36 512,656.11- 0 OD 656 25 1 OCT-02 FIOY POOL 

a 
6654667 

OCT -02 7 OOOL 04/01/2032 Do 04/01/02 
WESTERN ASSET MGM 

IIEIff PERIOD DI-OCT-02 TO 14-0[T-02 

1,000 000 000- 
AUC-02 FNMA POOL o665911E 1,013,125 00 1,0.1,125 00 1,034,6E1 .50- 0 00 6,437 .50 I 
-AUG-OZ 7 .OOOL O8/O1/2032 DD 00/01/02 

WESTERN ASSET "M 
IIENf PERIOD 01-AUG-02 70 l3- "U6-02 

599 941 030- 
-SEP-02 f101A POOL adW3939 620,151 40 620,751.48 619,914 .06- 0 .00 957 10 1 
-SEV-02 6 S0OL 05/01/2032 00 05/01/02 
-SEP-02 

WESTERN ASSET "GMT 
"ENT PERIOD O1-SEP-02 TO IS-SEV-02 

299 999 960- 
-"U6-02 FIOY POOL ~6652i52 311,29 % 311,249 96 510,106 21- 0.00 1143 .75 1 

i -AUG-02 7 OOOL OVO1/2052 00 Y6/Y1/02 
WESTERN ASSET IWIT 

YlIEMT PERIOD 01-"UC-02 i0 l3-WC-02 

199 - 
-OCT-02 FIYY POOL 06"6'1'7'7680 1,027,397 54 1 .027,197 54 1,019.273 .35- 0 00 8,124 19 1 
-MT-02 6 COOL 10/01/2052 OD 09/01/02 

WESTERN ASSET NIGHT 
1'IEXT PERI00 01-OCT-02 70 It-OCT-02 

999 900 000- 
-OCT-02 F1041 POOL 1666260! 1,027 .397 25 1,027,397 25 1,019,273 06- 0 00 8,124.19 7 
-OCT-02 6 OOOL lY/O1/2032 DD 10/O1/02 

WESTERN ASSET RGHT 
YKENT PERIOD 01-OCT-02 TO 14-OCT-02 

RUN DATE : 19-JW-03 
vise su nmo: 



RUN DATE- is-.zeros TRANSACTION REPORT PACE : sn 
F C77!!45 FOR 71E PERIOD Ol JANUARY 1002 THROUGH 11 DECEMBER 2002 M257YI 
COA FOUNDATION 
17AL FOUNDATION 

tAN 
ECT~ (ORIGINAL SHARES/PAR VALUE) F 
MAACiWL/ SHARES/PAR VALUE ACTUAL REALIZED 
TiLFJE]ff SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IM 
PATE ILOfJL CURR/SEfiLE CURB) BASE MWfi BASE AMWIT SASE COST SASE COST BASE CURRENCY 

i 000 ODD .zoe- 
°o°sb/isiiasi ~ ouoiiai 1,041,953 as 1,041,953 .33 i.oso,su.zo- 0 .00 1,328.13 z 

-o°~cr-oi °sK.AsooA 
.-OCT-Oz WESTERN ASSET "CRT ,TENT PERIOD 41-OCT-OZ TO 22-DCT-OZ 

:oo 000.730- =102 GNU °s soaz °owisiioai 7 osioiioi 208,591 .38 Z69,391 .36 zos,iu.7s- 0 .00 zss.sz z 
tact-oz WESTERN ASSET "Off 
1YIE)ff PERIOD O1-OCT-02 TO 22-OCT-02 

2!9 997 990- 
~gP-02 OMB POOL 16781287 374,3U.42 31i,3il.42 313,404 .06- 0.00 704 .36 1 
c-gs-oz 7.oaoz OS/15iZO3I DO OS/01/01 

WESTERN ASSET PWHT 
ITIEIIi PERIOD O1-SfP-02 TO 22-SEP-02 

ioo ooa .ooo- 
f ~-02 b~7E5nOT 05%15/2032 ~ OL20%02, 

I45,!l5.00 I05,!lS.00 101,016.00- 0.00 ",lH.00 I 

WESTERN ASSET HCHT 
IPIE]ff PERIOD 20-MAR-02 TO 02-SEP-02 

saa oao.ooo- 
-°~ s~oo~o~ GENERAL asioiiai 310,380.00 310,380.00 s02,e3s .oo- 0 .00 7,545.00 z 

WESTERN ASSET "Crt fflExr PERIOD is-JUN-oz TO 05-DEC-02 

Q/ Mellon Trust" 
MeUon Bank. NA 

RIM 017E : 19-JUf03 
TRANSACTION REPORT vim: 7u v ~S FOR THE PERIOD of JANUARY zooz THROUGH si OEmmm zooz nuso: 

~i~miiia 

AN CODE/ 
rECrivEr (ORIGINAL SHARES/PAR VALUE) 
wixAcrwu SHARES/PAR VALUE ACTUAL REALIZED 
T71F7O1T SECURITY OESCRIVTIOM TRADE DATE SETTLE DATE INYESTIFJff CURRENCY C11N/LO55 IM 
W1iE (LOCAL [IIRR/SETiIE C1il7 BASE AMOUNT BASE AMOUNT BASE COST BASE COST SASE CURRENCY 

-sEr-02 wu ra I6LOOO~ OOD6seii - ss 2i0 1,oa7,ssssz 1 .a7,sss.sz 1,044,667.77- 0.06 2,966.75 z 
-str-02 7.000k 03flS/2032 DO 63/01/0Z WESTERN ASSET MONT rNENr anion 01-sea-02 TO zz-gv-oz 

i ooa oao .4oo- 1,047,%9.17 i .047,%9.17 1,044,687.92- 0 .00 s,zsl.u i 
-semen-°oi Gi oaoz o°s6is/zasl7on 15,191/01 Y[sroa ASSET NGKT 
rMENr PERIOD 01-sEV-oz TO u-gv-ox 

i
bI
o00

@
00o aoo- -arv-oz aau POd53S7lS 1.047,%f.17 1,0.7,%9 .17 1,0H,667.92- 0 .00 s,zu .u r 

-sEV-02 7.000Z OSfISIZOSI DO 05/01/01 WESTERN ASSET MONT 
next PERIOD 01-sEV-oz TO 22-gn-oz 

799 900.K0- 

-~ -02 ~OOOX 11%15/20515 11/Ol/Ol 
1,047,964.64 2,047's" ." 1,OH,56S .72- 0.00 3,220.92 I 

WESTERN ASSET M01T 
t1EMT PERIOD O1-SE'P-02 70 22-SE7-02 

119 'HO 260- 
-gP-02 OM POOL 46559371 2Y9,510.57 209,510 .57 208,716.!!- 0 .00 593.69 1 
-SfV-02 7 .OOOZ 06/15/2031 00 07/O1/O1 

WESTERN ASSET RGHT 
TIEIff PERIOD O1-SEP-02 TO 22-SFP-02 

1 000 goo zoo- 
-OCT-02 0N1A PObL 16ssi~a 1,041,953 .33 1,01,953.33 1,0.0,625.20- 0 .00 1,329.13 I 
.-OCT-02 6.50ax 06/IS/2031 Do 06/02/01 
rOCf-02 

WESTERN ASSET HGKT .rHENr PERIOD of-«raz TO zz-OCT-oz 



TRANSACTION REPORT 
LF C7766i5 FOR 71E PERIOD 01 JANUARY 2002 THROUGH 31 OECE116ER 2002 

~.LCOA FOUNDATION 
OTAL FOUNDATION 

RAN CODE/ 
FFECiIVE/ (ORIGINAL SHARES/PAR VALUE) 
OIfTRACTUIL/ SXAkES/Pi1R VALUE ACTUAL 
*TfLElFNT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
__LATE (LOCAL CURB/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

sic 000 000- 
' "-O[7-02 1lF4 IIRL FIX IAC 306,590 00 306,59 .00 509,93E DO-
-9-OCT-02 z.saoi ion7izoos on 1oiibiaz 

WESTERN ASSET MGKT 
-"YlEMMT PERIOD 17-007-02 TD 20-OCT-02 

250,000 ooo- 
S SEP-02 bE600~LS0i~01%20~11 DU 05/29/01 

Z75,305 00 275,105 00 263,662 50-

WESTERN ASSET H611T 
-AYllEllff PERIOD 01-APR-02 TO CZ-SEP-02 

90 000 000- 
'2-NUV-02 KELLOGG CO NT 9ER t 97.912 60 99,912 60 99,91! 50-
"7-NOV-02 6 600L 04/01/2011 00 03/29/01 

WESTERN ASSET IMT 
.IYIEIff PERIOD O1-OCT-D2 TO 26-NOV-02 

650 000 000- 
r7-JUL-02 LEIYUN 6RO5 HL 6H IMC WT 603,592 00 615.592 00 663, "10 .00-
"z-.ai-oz e zsot ositsizoos on OS/10/01 

WESTERN ASSET MIT 
'AYllM PERIOD IS-RAY-02 TO 21-M-02 

650 000 000- 
l6-AIIG-02 LE10YX lROS INf SR SUE N75 71",550 00 713,55! 00 70!,55! 50-
1- " ~~~-n2 7 375L 01/15/2007 DD 01/13/97 
~ WESTERN ASSET H67R 

UVqjp ERIOD 15-JUL-02 i0 20-AU6-02 

- 100,000 000- 
~'3-AUC-02 LOCKHEED MARTIN [01~ DEB 125,525 00 125,523 no 122,77f 00-
!6-IU6-02 0 SOOT 12/O1/t029 OD 11/23/99 

WESTERN ASSET 1198 
'AYllEllff PERIOD 01-JLPN-02 TO 27-AUG-02 

REALIZED 
CURRENCY CAIN/1055 IM 
BASE COST BASE CURRENCY 

0 00 3,34e 00-2 

0 0o il,saz so 

0 00 4,994 10 3 

0 Do 192 on i 

0 OD 5,999 SO I 

0 GO 2,79 00 I 

Q/ Mellon Trust' 
Melton Back, N A 

RUN DATE 19-,MI-DS 
TRANSACTION REPORT PAGE . 720 

C0 
p ~q5 FOR 71~ PERIOD Dl J1NWR1' 2002 THROUGH 31 DECEMBER 2002 X2570I 
~"7IQ1 

ITS "i101 

4M CODE/ 
FICTIVE/ IORICIX " L SNARES/PAR VALUE) 
IIITRACNAV SHARES/PAR VALUE ACTUAL REALIZED 
.iTLEIEI(T SECURITY OESQIIP7ION TRADE DATE SETTLE DATE INVESTMENT ^UkFENCN CAIN/LOSS IM 
DIE (LOCAL CUR 

/SETTLE 
CIRR) APSE AMOUNT BASE AMOUNT BASE COST BAS COST BASE CURRENCY 

150,000 ooo- 
S-RUC-02 GENERAL IITRS AC[EP CORP CBL Ni 151,579 50 151,579 50 152,929 50- 0 00 1,350 00-I 
!-AU6-02 6 125/ 02/01/2007 DO OZ/01/02 

WESTERN ASSET MGMT 
1YlENT PERIOD O1-AUG-02 TO 27-AUG-02 

650,000 000- 
!-AU6-02 CALUIWI SACHS GROUP INC NT 720,"00 00 720,406 OE 715,290 .50- G 00 7,117 50 I 
S-SEV-02 7 625L Od/17/i005 OD 07/17/00 

WESTERN 155E7 NGff 
IYIENf PERIOD 17-AU6-02 TO 02-5EP-02 

zso 000 aoo- 
e-us-az xousE,mLn FIN Emm wt 250,520 0o 250,529 0o us,sio Do- o 00 3,090 oo-x 
S-SEP-02 7 COCA 05/15/2012 OD 05/22/02 

WESTERN ASSET HWY 
hYIEIR PERIOD 22-RAY-02 TO 02-SEP-02 

uo 000 000- 
e-wc-oz xroao-QUEBEC odes 304 .690 an 304,690 00 292,385.00- 0 00 12,345.00 1 
s-sev-02 7 soon 04/01/2016 DD 04/01/96 

WESTERN ASSET MGM 
AYIEIIf PERIOD 01-APR-02 TO 02-SEP-02 

In 000 000- 
s-sev-oz .m noxeAx cKA s~ f [0 GLOBAL NT 133,6l6 .25 133,666 25 130,245 Do- o 0o 3,441.u s 
3-SEP-02 6 625L 03/15/2012 DD 03/15/02 

WESTERN ASSET MAIi 
Anmrr PERIOD is-sin-oz TO 22-scr-oz 

ISO 000 000- 
e-xov-ot JP MOesuN ews~ a CO GLOBAL wt isa,zzi oa 160,221 ao 15s,294 Do- o ao a,vz7 oo t 
5-wov-02 e sine 03i15i2012 o0 03i15i02 
AYIEXT PERIOD 

WESTERN AST 
02 ,T0~24-NOV-02 

RUN DATE' 19-JUN-OS 
PAGE 729 
M2570I 



nw DATE : 1s-JLM-as 
TRANSACTION REPORT PACE : 752 

07711145 sae THE PERIOD of wooer zooz THROUGH n DEeflmm zooz nzs7ol 
:OA FOUNDATION '. fAL FOUNDATION 

I, LN Crn (ORIGINAL SHARES/PAR vuLE) 
fiRAcruui s~uu~smu~ vALUE ACTUAL REALIZED 
n «senam 

oesaivriw TRADE BATE SETTLE DATE INVESTMENT CURRENCY GAIN/ LOSS ixw 
ouL a~nisenLe CURB) Am ~~r s~ AMOUNT BASE COST ease em CURRENCY 

so goo .eao- 
-SIC-02 OIElEC RIOV CDl 11T 61,9K.50 61,944.50 SE.6G5.50- 0 .00 3,339 .00 I 
-49-02 7 500X 09/15/2029 00 P1/15/r 

WESTERN ASSET NEXT 
III MOM PERIOD 15-1Y1-02 TO 02-SE9-Y2 

150,000.800- 
-Yi-02 RAYTHEON CO MT 1N,305.00 169,305.00 171,063.00- 0 .00 1,756.08-I 
-Y6-02 0 SOOT OS/O1K010 DO 0!/Dl/00 

WESTERN ASSET HURT 
IIEIff PERIOD 01-IWI-E2 TO 27-Yi-02 

ns 000 000- -AUG-oz REYNOLDS w i 16e ~accs INC NT zs3,"a .ss 285,6" 7s zsi,ss+ .ss- 0.00 I,s%.eo r 
-AUG-O z 6 .S00Z 06/01/2007 DO 05/20/02 WESTERN ASSET HURT INERT PERIOD 01- .iLM-02 TO n-uc-ox 

140 coo .Soo- 
-.'gin-oi a~.~oz~as ~ ti m asiiaioi 

144,657.80 144,657.90 1450691 .00- 0 .00 1,aas.zo-~ 
WESTERN ASSET err "Off PERIOD 15-PAR-02 TO 04-JUL-02 

120 040 000- 
-NOV-02 SARA LEE CORP AT 

. ix.soa.ae 132,504.00 u4.4178 DO- a oe 7,626.00 : 
NOHOW a.uos osnvxoi1 m nnoiai 

TERM ASSET 1CHT r 1im S is-gv-o : TO ZS-NOW-02 
1 037 su.no- I -~w-oz seaRm ;in fire oz z u 1,038,223.26 1,ox,zzs .zs 1,037,573 .72- o .oo ssi .s+ z 

-NOV-02 s.ovaz osiunoio 13D o9/Z4/oz 
WESTERN ASSET NCXT 

Tar PERIOD ZS-GCT-02 TO 14-NOV-02 

@ Mellon Trust" 
Mollon Book, NA 

RUN DATE : 19-JUI-03 
TRANSACTION REPORT PAGE : 770 

III C FOR TIE PERIOD Ol JANUARY 2002 THROUGH Sl CECEImFR 2002 M25701 
71 TIC" 
ELATION 

ECT~ 
(ORIGINAL 

SHARES/PAR VALUE) 
7RACIWV SXYES/PUI VALUE ACTUAL REALIZED 

I iLEIEMi SECUIITY DE SCRIPif01 TRADE DATE SETTLE DATE INVESTMENT CUR RENCY "IN/LOSS IM 
DATE (FOCAL C11101/SETiLE CLIEII BASE AMOUNT BASE AMOUNT BASE COST 1115E COST BASE CURRENCY 

100 000 .000- 

Y~1C-oi s°s SOUL iioz9~°m ii°an+ iu,9SS.oo Iu,93S.00 122,771 .00- 0 .00 3,159.00 I 

WESIERN ASSET HIM 
NEXT PERIOD O1-JUI-02 TO 29-Yi-02 

no ooo.ooo- 
~c of i°~soxLo's~°vmzs no os oiiis 503,570 .00 sos,sao.eo 681,000.00- o 0o 22,570 .00 z 

WESTERN ASSET HCKT 
I NEXT PERIOD 15-NN-02 TO 17-IIEC-02 

430 coo .aoo- cec-oz MEXICO UNITED fax~cw STS US$ sas,zu.ao vs,us .se 559,000 .00- 0 .00 z7,zss.w : 
I DEC-02 1I . SOOT OS/1L2026 CC 05/07/% 

WESTERN ASSET MOIi 
VENT PERIOD 15-NOV-02 TO 22-BEC-02 

~ ioo ooo
.1 

o~- 
ocr-oz huNni isstr ~4~ra n A-i3 1,239.960.94 1,238.%0 94 1 .185,773 aa- 0 .00 S0.141730 i 
OCT-OZ s S90X 03/15/2030 DD 23/30/98 

WESTERN ASSET PIGHT 
WENT PERIOD 21-SEP-OZ TO 98-OCT-02 

10, eoo.oae- ocr-ez wnwes7 AipL4 vrt oz 1 ci »,si4.oo ss,sia.oo 100,000.00- 0 .00 w.o8-i 
on-ox vur RT 05/20/204 GO 28/0S/02 

WESTERN ASSET "GHT TIENT PERIOD 20-AUG-02 TO 28-OCT-02 
soo 000 000- 

*UV-02 NORTHWEST ArrtL! vrt ox t Cl 497,900 .00 497,900 .80 500,800.00- 0 .00 z,i6o .oe-t 
iov-oz vAR a7 osizoizoi4 w oeiasioz WESTERN ASSET HURT 

I tExr PERIOD 20-NM-02 to 24-MY-02 



Q Mellon Trust" 
Aiellon Bent, NA 

REPORT 
71E PERIOD pl JY~OLR7 2002~iH70116N Sl DECEMBER 2002 FOR 

04 I&ATIOM 
Al 

A 
TIM 

J1 CODE" ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
RYACTUAL/ SHARES/PAR 

VALUE 
ACTUAL 

IlE1EMT SECURITY DESCRIPTION WADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SE77lE CURN) BASE AMOUNT EASE AMOUNT BASE COST 

400 000 000- 
AUG-02 SPRINT CAP coati "rt 3+a,ooo 00 x4,oao 00 371,938 DO-
AUG-02 s 37SL 03/15/2012 DD 03/14/02 

WESTERN ASSET MCKT 
IIEIff PERIOD 15-MAR-02 TO Z7-AUG-02 

150,000.000- 
.uL-02 TARGET cam x1 t5l,soe on 151,506 go isz,sli Do-
JUL-02 5 37SZ 0310112012 Do 03111102 WESTERN ASSET MGM 
nort PERIOD 11-MAR-02 TO o4-an-oz 

110.000 .000-
-N011-02 TARGET CORP MY 117,575 50 117,575 50 111,841.40-
-IIGV-02 5 875Z 05/41/2012 OD 03/11/02 

WESTERN ASSET 11077 
lIFJIf PERIOD O1-SED-02 70 26-NOV-02 

so ooo .ooo- 
-Aw-oz TENNESSEE GAS 6cveLiNE CO MY 47,000.00 47,000 ao 51,827 SO-
-AUG-0Z II 575L Oi/15/2032 OD 06/10/02 

WESTERN ASSET HCHT 
non PERIOD 15-JUM-02 TO 19-AUG-02 

90 000 000- 
-S4V-02 TENNESSEE CAS GIVELIIE CO MY 75,600 .00 75.000 00 95,2l9 .50-
-SE9-02 8 375L 06/15/2032 DD 06/IO/02 

WESTERN ASSET ML71T 
"ENT PERIOD 15-JIM-02 i0 26-SEP-02 

so coo 000- 
-OCT-OZ roaESS¢ cps bxvcLiNE CO MY 25,600 oo 25,600 Do si,ovs .sa-
-aT-oz s s7sZ osnsizos: Do osiioioz 

WESTERN ASSET KGKT 
YIEIff PERIOD 15-JUX-02 TO OS-OCT-02 

REALIZED 
CURRENCY 

CA 
IMILOSS IN 

EASE COST BASE CURRENCY 

0.00 27 .em.00-1 

0 .0a loos 00-1 

o.00 5,534 .10 1 

0 00 4,sn .50-1 

0.00 19,169 50-1 

a oo s,zss .so-x 

TRANSACTION REPORT 
I~ F C77lNS FOR 71E PERIOD Ol JANUARY 2002 THROUGH Sl DECEMBER 2002 
I COA FOUNDATION 
i MAL FOUNDATION 

CODE/ 
FERIVE/ fORICIIYL SNARES/PAR VALUE) 
OfIRACTUAL/ 51URE5/VAIt VALUE ACTUAL 
liLE1EIfT SECURIIr DESCRIPTION TR"OE AN SETTLE GATE INVESTMENT 
PATE (LOCAL CIRR/SETTLE CURR) l~SE ~MOUN7 BASE AMOUNT BASE COST 

za 000 000- 
"-O[i-02 TENNESSEE C"5 67VELIIF CO MY 16,000 DO 16,800 00 20,751 00-
'-OCT-02 8 175L 06/15/2032 00 06/10/02 

YES7EId ASSET "Off 
YME]IT PERIOD 15-.L1-02 70 06-OCT-02 

200 000 000- 
W=LEVEp pp pbqp 229,100 OD 229,100 00 220,671 D7-

-sEr-oz a izsz uiovzoio Do ioiz4ioo 
WESTERN ASSET MUM 

1YlEIfT PERIOD 01-KAY-02 i0 02-SED-02 

90 000.000- 
u,ILEVER CAP cGm 104,418 oo 104,4,18 .00 99,394 z0-~ F-xmr-oz 7 izsx nimnoto on 1oiz4ioo 
WESTERN ASSET IGXT 

krlElli PERIOD O1-IOV-02 TO 26-NOV-02 

50 000 000- 
'-OEC-02 UNILEYER UP CbPP 57,993 00 57,993 00 55,219 00-

I 1-DEC-02 7 125L I1/OV2010 DD 10/2/00 
WESTERN ASSET KCHf 

' %YlFllf PERIOD O1-NOV-02 TO 09-DEC-02 

ao ooo.ooo- i-_~C_o= ,�,ILE�E� ~ cdav 61,476 so 81,476 sa 77,306 ao-
-oe,~z 7 .iuA uiovzoio on 1oizaioo 

WESTERN ASSET "SKY 
I M!~TIOD 01-NOV-OZ TO 09-DEC-02 

150,000.000-
S-RUC-02 UNION PAC [ORP 

KT 
157,916 50 157,966 50 152,136 00-

f-AIIG-02 6 1257 01/15/2012 OD 01/17/02 
WESTERN ASSET KENT 

kylFlff PERIOD 15-AL-02 70 27-AUG-02 

REALIZED 
CURRENCY rAIN/LOSS IN 
6ASE Cost 34SE CURRENCY 

0 .00 3,911 .00-3 

0.00 8,224 00 1 

0 .00 s,ou.80 1 

0 00 2,774 .00 r 

0.e0 4,169 90 1 

0 .00 5,030 50 I 

Rill DATE : 19-JIM-OS 
PACE 73Z 
X25701 

RUN DATE' 19-JLIN-03 
PACE 753 
emox 



TRANSACTION REPORT 
RUN DATE : 19

PAGE .
-JUI-OS 

F17~lMS FOR 71E PERIL Ol JANUARY 2002 THROUGH 11 CE~IOfA 2002 11257~I CW FOUNDATION 
755 

TAL FOUNDATION 

AN CODE/ 
°ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
YiIUCIWI/ SHARES/PAR VALUE ACTUAL REALIZED rilElIXf SEClR17t OESOtIPfIpI 7R1~ DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN ~~ [LOGL CURB/SETTLE GRR) ELSE AMOUNT SE AY. DLI+ ease cost BASE COST SASE CURRENCY 

z soo goo .ooo- -uc-a : u s rnusihr e6ms z,eoz,us .oa 2,902,539.06 z,ns,sss.as- 0.00 20,183.59 i -uc-oz s.uaz OS/IS/2030 m iinsr" rESma ASSET hart nExr PERIOD is-cur-oz m 22-ac-u 
no ooa ooo- -gs-oz u s TREASURY ebms s",oss.so s",oa7 .se 608,776 .32- 0 .00 37.267 18 1 -sEroz oss7ss OZ/IS/2031 on CZ/IS/01 

WESTERN ASSET NCHT nort notion is-Auc-oz to »-sEr-o : 
i Too ago .aoo- -.~n-az u s ~adr ibres 2,111,730 .117 1,111,730 .67 1,102,062 .50- O .OD 9,K7.f7 I -JUL-0Z 4.e7sx oziisnaiz w 0vivoz WESTERN ASSET "GOTT 

"NEXT PERIOD is-rES-oz to 10-JuL-o : 
s 090 ooaooo- -wo-8z u s ~svkr WE * a,is9,s7s.9o t,iss,s7s .oo s,oes,su .oe- 0 .00 1ss,7se.4o x -YF-02 4.675Y OL15/2D32 00 02/1L02 

WESTERN ASSET MIT ntxr PERIOD 15-MIC-02 TO 22-MM-02 
i soo 000 00- 

o .oo isl,~uat z -gs-ez u s ~Asudv ~dr~s z,esa .ss7 .ss z,osa,ssr .sa i,sos,ssz .so- '-gs-az a .e7sx ovisno1z Do ovlvot I TERN ASSET PIGHT 
r1c~~~ 15-YC-02 i0 77-SEP-02 

i ua a90.000- ~, aw-oz u s TRErwdr w61cs i,ns,sso.n 1,339,530.77 i,zas,1u .u- 0 .00 s4,ss4 .sz r -NOV-02 ~si~ is~ zo~lx w wivoz 
I, MEN7 PERIOD 15-AUG-02 TO @4-NOV-@Z 

/ Mellon Trust' 
Nellon Bank, NA 

REPORT RUN W7EPAE
"~73~ F 5 FOR 71E PERIOD Ol JANUARY ~02~ THROUGH 31 OECE7mEA 202 "TION ~78I 

1TIOX 

AN CODE/ 
FER7YE/ (ORIGINAL SHARES/PAR VALUE) 
IITRICTIML/ SHARES/PAR VALUE ACTUAL REALIZED TTIEI~fff SECURITY DESCRIPTION TRADE DATE SETTLE CIE INVESTMENT CURRENCY 

ASE Lq~~MI[~." 
O~TE (LOUL LlI1R/SETTLE flaLt) BASE MOUNT BASE A~~ SASE COST 

B 

330 000100- 
:DEC-02 UNITED IE%IW111TN "7R 00016 SY,940 .00 36!,940 .0 . 3491"5.00- 0 .80 19,305 .0 I -occ-oz e .sssz ovi4ize1t w oinsiol 

WESTERN ASSET IDff 
flElff PERIL 1"-JU1-02 TO 17-DEC-02 

I s33 uo.ooo- -sue-ez us ~rm~f iwbiAriax :mix So i,aso,oH.zs i,eso,os4 .u i,na,sn.sa- 0 .00 iis,asa.~ i -~uc-a 3 975x 04/IS/2029 on 04nsns 
WESTERN putt emit nexr PERIOD 15-APP-02 TO 22-AUC-OZ 

s o00 o0e.e10- -.ui-oz u s TREAsudr ME s,»i,uz so e,sai,ssz .se s,7as,ss7.so- 0 .00 15,625 .00 z s .xsox osnsizoso 00 1insn9 
WESTERN ASSET "GHT nort PERIOD is-cur-oz to u-aw-a 

40 OOO.E00- 
-JUI-02 U 5 TREASURY 6~5 "S,l62.50 43,lL2.50 43,829.49- 0 .00 32.81 I -.JUL-02 6.250Y 05/15/2030 [to 11/16/99 

WESTERN ASSET WENT VNENT PERIOD IS-KAY-02 TO 30-JUN-02 
ass o~o .eu- 

-JUL-02 U 5 7REASUqY 6105 472,095 .95 472,Ori.95 476,647.85- 0 .00 ",553 .90-1 -J4-02 6.250Y 05/15/2030 CG 1L16/7f 
WESTERN ASSET IIO1T nrar Pottm is-cur-oz to 02-JUL-oz 

a su 000 DID- -JUL-02 u s TREASUK e6s 
. 

4,zu,x",so a,z4i,z».so 4,300,738.09- 0 .00 s9,w.x+-z -JUL-oz a.zsoz osiisizoso 00 iliisrri 
WESTERN ASSET Imlf 

"ENT PERIOD IS-KAY-02 70 02-JUL-02 
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Q/ Meilon Trust' 
Mdlon Belly N.A . 

TRANSACTION REPORT 
F01 71E PERIOD 01 JANUARY 2002 THROUGH 31 OECEPMEI! 2002 

Atiw tALWAnw 

AN COW/ v[crivEr (ORIGINAL SHARES/PAR VALUE) 
IfTRKTWL/ SHARES/PAR VALUE 
TTLEMEWF SECURITY DESCRIPTION TRADE DATE 

(LOCAL DATE CURB/SETTLE CURR) BASE AMOUNT 

60,000 .000- 
-ocr-oz WETERwafx CO Krs 83,444 .80 

REALIZED 
CURRENCY GAIN/LOSS IN 
/ASE COST BASE [IpRF71LY 

0 00 060 .60 t -02 7.3752 03/15/2032 DO 09/15/02 WESTERN ASSET MONT 
1i1E11T PERIOD 25-SEP-02 70 17-OUT-02 

zas aoo .ooo-
-11i-02 %L CAP FIN EURbPE vac SR Hr -ssv-oz fi .sooz 01/15/ZC12 RD 81/10/02 

WESTERN ASSET HSKT 
t1EMT PERIOD IS-JUL-02 70 02-SEP-OZ 

CO S 
iNAO~ PERIOD 

U.S . GOLLYt 

FOREIGN (BASE VALUE) 

TRAM - PENDING SETTLERM 
U.S DOLLAR 

FOREIGN 1BASE VALUE) 

SETTLED - TRADED PRIOR PERIOD 
U.S . DOLLAR 
FOREIGN (BASE VALLE) 

284,938.50 2Ai,73l .SO zss,aso .so- 0 00 

532,194,25! 46 532,4%,25l .46 S30,066,172.%- 0 .00 

0.00 0 .00 0.00 0 .00 

5,096,656 25 0 .00 5,106,57.50- 0 00 
0.00 0 .00 0.00 0.00 

0 00 0 .00 0.00 0.00 
0 00 0 .00 0 00 0.00 

NW DATE 11- .11111-OS 
PAGE : 759 
M25701 

TRANSACTION REPORT 
F 6778845 FOR 71E PERIOD 01 JANUARY 2002 THROUGH Sl OECEImFR 2002 
COA FOUNDATION 
ITAL FOUNDATION 

'AM COW/ 
FEC7IVE/ (ORIGINAL 9YIRESNAR VALUE) 
INTRICTWL/ SHARES/PAR VALUE ACTUAL 
TTLFIENf SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
0"TE ILOf"L [IIRR/SE7iLE CUW) BASE "MWMT !ASE AMOUNT /ASE COST 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST ease CURRENCY 

EQUITY 
U .S . DOLLAR 

s,e7a.ooa-i-JUN-oz ACE LTD unuw :s mm ars Am 
.-JUN-oz 

BARCLAYS US ED STRAT 

640.000-
rJUI-02 ACE LTD CAYMAN IS ORD INS AM 
-M-02 

BARCLAYS IA ED 57147 

i z4eooo-
I-Tux-oz corm 7rmusrvfes LTD ,-JUN-02 CL A 

BARCLAYS LOS E0 9TR1T 
3l0LT

D̀  rJUI-02 COOPER INDUSTRIES 
-JuLJUL-02 CL A 

BARCLAYS us ¢a srwr 
iso .ooo-

-J...Ilnnn1-nnn02~~~ EVEREST RE GROUP Inc cm 
'- BARCLAYS US ED STRAT 

940 .000-
JUI- 2 L70lALSIYIi11FE CORPORATION SHS 
-JUL-OZ 

BARCLAYS US ED SIRAT 

iu,5aa 43 228,sss ." ; 126,190 66- 0 .00 375 .77 1 

20,0% 00 20,096 .00 21,177 .60- 0.00 1,001 .60-1 

s1,47s 95 51,476 .95 s2,228 .90- 0 00 752 .85-1 

15,230 .0 15,230 .40 15,903.00- 0.00 672.60-1 

8,677.50 /,677 .50 8,964 .30- 0.00 2!6 60-1 

27,3K.60 27,54 .60 29,658 8E- 0.00 2,514.2l-I 

ACTUAL 
SETTLE DATE 
BASE AKOUNT 

83,444 .80 

INVESTMENT 
BASE COST 

sz,saa 00- 

RUN DATE' 19-JLM-03 PACE : sx nzsaot 

3,saz.oo-z 

2,42e,0es.so 1 
0.00 i 
0.00 c 
0.00 T 
0.00 5 

s,sei.u-z 
0.00 x 
0.00 t 

0007 
0 .00 S 



Q/ Mellon Trust" 
MeIloo Beck, NA 

TRANSACTION REPORT 
p ddmb~5 FOR TIC PERIOD Ol JANUARY 2002 THROWN 11 DECEMBER 2002 
CO~OATiOM 
lTAt_Im"7Im1 

RUN DATE 19-JLIN-03 
PAGE . 740 
M25701 

RUM DATE 19-All-OS 
TRANSACTION REPORT PACE 711 

1F G77lMS FOR TIE PERIOD Ol JANUARY 2002 THROUGH SI OEfF.ImE4 2002 N25701 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFERiVE/ IORIG1N11L SHARES/PAR VALUE) 
OMTR"CTWL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTlEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IMVESTIENf CURRENCY GAIN/LOSS IM 

DATE (LOCAL CWR/SETTLE CIRR) BASE Al10VNT BASE AMOIMT BASE COST BASE X057 BASE CURRENCY 

9 000 000- 
0-JIM-02 HOC 7ELE[01011MfC "TIN6 INC 21,655 ." 0 21,655 40 23,oae Be- 0 OD 1,393 00-I 

5-.NM-02 
BARCLAYS US ED STRAY 

~0-a01-02 AFLAC INC COI 
6,182.000- 

190,945 07 190,913 07 194,733 .00- 0 OD 5,769 11-1 
5-JUN-02 

BARCLAYS US EO STRAT 

'b-JIM-OZ 1FLAC INC CON 
600 *Do- 

1!.066 00 1!,066 .00 10,900 DO- 0 00 !34 00-I 

1l-AL-02 
BARCLAYS US ED STRAT 

'0-JIW-U2 AES CORP CON 
7,172 ODD- 

34,697 09 34,697 09 37,868 16- 0.00 3,171 07-1 
'S-JUN-o2 

BARCLAYS US ED STRAT 

2 610 000- 
~ "6-JUM-02 YOt CORP OEL Cbll 0,760 00 41,760 .00 46,719.00- 0 00 4,959.OY-I 
PI-JUL-02 

BARCLAYS IR EO STRAT 

7s sxs Goo- 
:0_~oz AoL n~ vAw~ck INC con s3s,1i7 ;o sxs.i» so ssa .isi 7s- 0.00 u .an.as-t 

s-~ BARCLAYS US ED STRAT 

24 670 000- 
'6-J101-Y2 COL TIME YIBEA INC CON S36,252 10 536,252 10 410,262 .10- 0 00 7,010 OD-1 

i1-but-02 
BARCLAYS us ea STRAT 

?AN 
[ORIGINAL 5141ff5/VYt VALUE) REALIZED 1NTR "[iWl/ SHARES/PAR VALUE ACTUAL 

_TTLEIFl1f SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL [URR/SETTLE CUM) BASE AMOUNT BASE AN"T BASE COST BASE COST BASE CURRENCY 

2 .922 000- 
7-J1p-02 IlCERSOLL-RYN COMPANY LTD CON 136,359.79 136,559 79 137,121 66- 0 .00 1,061.67-I 
S-JIM-02 

BARCLAYS IR ED STRAT 

D-JUI-02 NOBLE CORP 
1.7 ODD- 

6,126.1E 6 .126 .46 6,011 70- 0 .00 61 .78 1 
s-jw-oz 

BARCLAYS US ED STRAT 

s-JUN-oz hose CORP 
2,150 DO*- 

88,366.50 65,386 so 88,365 Do- o 00 zi so x 
t-JUL-oz 

BARCLAYS US ED STRAT 

t,HS 
Goo . 0-JUI-02 TFYISOCEUI 111[ 15,699.03 45,H9 OS 45,931 75- 0 00 232 72-I 

i S-JUI-02 
BARCLAYS US ED STRUT 

100 000- 
I 7-JUI-02 YEA7HERFORD INTERNATIONAL LTD " ,355 07 ",335 07 " ,756 20- 0 00 .00 SS-I 
2-JUL-02 6ERIWUI 

BARCLAYS US EO STRAT 

i sse goo- 
0-JIM-02 RL CAP L70 CL A COX 172,711 90 172,741 90 170,979 04- 0 00 1 .762 06 1 
5-AIN-02 

BARCLAYS US ED STRUT 

xo ODD- 
6-JUN-02 XL CAP LTD CL " WI 29,156.00 29,1SL .00 29,539.20- D 00 .O1 20-I 
1-AL-02 

BARCLAYS US ED STRAT 



RUN DATE : 19-JUM-03 PACE : ass nu7o1 TRANSACTION REPORT 
FA7W5 FOR THE PERIOD 01 JANUARY 2002 THROUGH Sl DECEMBER 2002 
CW FUUmATION 

i RAL FOIMDA7I01 

I 1X CODE/ 
FECTIVE/ (Q1ICIlYL f1YRESNYt VALUE) 

I WMACTUAL/ SHARES/PAR VALUE 
TTLEMENT SECURITY DESCRIPTION TRADE DATE 
DATE (LOLL qatR/SETTLE CM) ELSE MOUNT 

" 122.000- -JU1-02 ADOBE m 
INC 6EL CON 114,57f .91 

.- .u*-az 
BARCLAYS US ED STRAT 

210 .000-
rJU1-02 ACTAYN INC " .0Z7 .!0 
-a0.-02 

BARCLAYS US ED 9707 
.556- 

rJll-82 ADVANCED RED mi1CS INC 5.52 

SETTLE DATE INVESTMENT Gi11EXCY W~LOSS L 
BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

114,579.91 111,6a 76- 0 .00 2,956 .15 1 

4,SZ7.60 3,951.72- 0 .09 73 .03 1 

5.52 5.64- 0 .00 .16-1 
I .-JUL-02 C01 

"-JUL-02 
.YL965 LEVY SiP S00 

1 555.000-
"-JIL-a2 ADVANCED RED ObTICS INC 
.-JUL-02 CON .ups LEw San sao 

s.s1i .eoo-I-.aw-9z ADVANCED KICRO DEVICES INC CON .-Jw-oz BARCLAYS US ED STRAT 
i s17.400-

gnu De to fty 
BARCLAYS us ED mut 

z sss.aoo-
i-~ui-oz Acnort rEtHO(oci¢s INC 
,-JUN-OZ 

BARCLAYS US ED 97RAT 

11,5f~ .79 11,59".79 15,772.75- 0.00 2,177.96-1 

sz,ns.» sz,sss.i7 s+.@u.7o- 0 .00 1,690 .53-I 

67,781 .31 67,781 .31 ss.ia.sz- 0 .04 ses .st-i 

59,655 .13 59,6S3 .ZS 10,3!5 so- 0 .00 75Z.Z7-1 

~/ Mellon Trust' 
Melloo Bent, NA - 

RUN DATE : 19-Jt*-"1 
TRANSACTION REPORT PAGE : 742 

FOR 71E PERIOD 01 JANUARY 2002 THROUGH Sl DECEMBER 2002 M25701 
~ilml 

~~L 1'~~7101 

w COVE/ 
EcnvE/ (aia[wa suREsivAx VALUE) 
IfR1C7W1L/ SHARES/PAR VALUE ACTUAL REALIZED 
fTlflOlf SEdFITt OESCRIF71O1 TRADE DATE SETTLE DATE INVESTMENT CURRENCY 01X/1055 IM 
DATE 

Lap 
[IIRR/SETTLE CUIR) BASE NmU1T BASE MIWIi a"SE CUST BASE COST BASE Q1RRE71L1 

n,ese .aoo- -Juwoz AT&T CORP can zo,sss.u 263,363 .61 ns,7so.eo- 0 .00 is,sx.ss-1 
-JUN-OZ 

BARCLAYS YS ED 57W7 

" JI~1-OL AT"T C08 8111 
6,940 .000- 

66,762 .00 66,7K .l0 69,400.00- 0 .00 2,LS7.20-I :JUN-OZ 

BARCLAYS 115 ED S1RAT 

26 609 000- 
-aM-02 AT&T WIRELESS ~YCL INC CON 157,5f5.97 159,595.97 1.2,35! IS- 0 .00 17,137 ."2 I 

Ii -JUN-0z 
BARCLAYS US ER SiRAT 

11 000 000- 
-JUN-92 AT&T WIRELESS SYCS IMC COI 61,600 .00 61,600.10 56,a50 00- 0 .00 2,750.00 I 
-J0.-ti 

BARCLAYS US ED STRAIT 
- 

-JUF02 AWf COQ 
950.000 

1L,292.50 16,292 SO 16,921.90- 0 .00 617."0-2 
-JUL-0Z BARCLAYS US ED STRAY 

n o7s.oee- 
-aw-fz wart LABS wfi 1,019,e30 49 1.019,e30.4e 1,019,373 .75- e .00 456.65 1 -JurIz 

BARCLAYS US ER STRAT 
i,s~o.oeo- -DEC-02 Acrms:aN iic u,zis .sz u,zia .6z si,sni .a0- 0 .90 u .uz.as-t 

-DEC-02 ""^BS LEVY sav soy 



RUM DATE . 19-JIM-03 
PAGE 745 
nzs7o, 

TRANSACTION REPORT 
THROUGH DECEMBER THE 2002 PERIOD Dl JINIYRY 20U2 31 iLF G77EE " 5 FOR 

iLCOA FOU NDATION 
DIAL FOLRODATION 

-RAN CODE/ 
7FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTWL/ SHARES/PAR VALUE 
.ErFLEMENT SECURITY DESCRIPTION TRADE DATE 

DATE (LOCAL CURB/SETTLE CURR) EASE /MOUNT 

" 0- .NAI-02 "ICIN INC 
5,562 *Do- 

203,725 70 
'S-JUN-02 

BARCLAYS US ED STRAT 

'0-JUI-02 ALCOA INC CON 
8,473 000- 

264,352 69 
'S-JIM-02 

BARCLAYS US ED STRAIT 

'6-aN-02 ALCO " INC CON 
170 BOB- 

5,529 50 
I1-JUL-02 

BARCLAYS IR ED SiR1T 

z azo Boo- 
!6-AM-02 ALLEGHENY EIEREY INC CON 71,269.00 
u-.mi-oz 

BARCLAYS US ED STRAT 

696 000- 
!0-.1UN-0E ALLEGHENY TECHNOLOGIES INC CON 11,280 41 
S-AM-02 

BARCLAYS VS ED SiIUT 
sso ooo- 

%s-aw-oz ALLIED CAPITAL CORP CON 12,124 00 
BARCLAYS us ED sriuT 

2,806 000- 
?0-JIM-OZ ALLIED WASTE IMOS INC NEW CON 31,765 .1 

01 5-JIM-02 
P"30 YS US ED SfRAT 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
BASE AMOUNT BASE COSTS SE COST BASE CURRENCY 

203,725 70 202,012 5E- 0 00 1,713 12 1 

264 .532 69 265,289 63- 0 00 956 .94-1 

5,529 .50 5,322 70- 0 00 6 00 1 

71 .269 .00 60,011 24- 0 00 6,742 24-1 

11,260 03 11,166 56- 0 00 106 13-1 

12,124 00 12,iu 12- 0 00 1 12-1 

31,705 13 31,567.54- 0 00 217 91 1 

/0 Mellon Trust" 
Mellon Bank, NA 

TRANSACTION REPORT 
RUN DATE 

PAGE X744 
F 5 FOR TIE PERIOD Ol J"XILRY 2002 THROUGH 31 DECEMBER 2002 X25701 

ATION 
D AT ION 7W 71 

RAN CODE/ 
IECTIVE/ [ORIGINAL SHARES/PAR VALUE) 
D11IRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
EffLElElff SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY 61IN/LOSS IN 
DATE (LOCAL CURB/SETTLE CURR) EASE AMOUNT EASE AMOUNT 6115E COST BASE COST 005E CURRENCY 

3.580 ooo- 
s- .aix-oz Aenort TECHNOLOGIES INC 53,05s oo e3,oss oo 96,994 VD- o 0o 31935 oe-z 
bM-02 

BARCLAYS US ED STRAT 

1 662 000- 
O-JUN-02 SIR PRODS l U&XS INC CON 00,410 41 80,118 43 79,510 08- 0 .00 908 35 2 
S-JI01-02 

BARCLAYS US ED STRAT 

390 000- 
6-JUI-02 AIR PRODS t CHEWS INC CON 19,296 50 19,2.6 50 10,657 60- 0 00 560 90 I 
1-JUL-02 

BARCLAYS US ED STRAT 

Rio BOB- 
6-AM-02 AIRBORNE INC CON 12,163 60 12,183 60 13,193 .22- 0 00 1,009 62-1 
i-dug-oz 

BARCLAYS US ED STRAT 

460 000- 
6-JIM-02 AL6EIWILE CORP 13,719 90 15,79 .0 14,495 52- 0 00 716.12-1 
1-JUL-02 

BARCLAYS US ED STR"7 

702 000- 
0-JIM-02 ALlERTO QILVER CO CL 6 CON 36,627 05 36,627 65 ;6,574 20- 0 00 Si 65 I 
5-JUN-02 

BARCLAYS US ED STRAT 

6,300 000- 
5-JUL-02 4lFRT5016 INC CON 17E,912 09 17!,912 .09 193,095 OD- 0 .00 11,162 91-1 
0-JUL-02 

JAC065 LEVY StV SYO 



RUN DATE' 19-JLM-03 
TRANSACTION REPORT PACE : 747 

F 0776645 FOR 71E PERIOD dl JANUARY 2002 THROUGH Sl OECEIOEF 2002 M25701 
CDA FOUNDATION 
TAL FOUNDATION 

AN WOE/ 
FERIVE/ (4tICIlYI SHARES/PAR VALUE) 
NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL MOI/SETTLE Chat! BASE AMOUNT !ASE AMOIMT !LSE COST Am COST BASE qRRFIICY 

1 110 000- 
-JUL-t2 YmAt FINYCIA1 CROUP INC 57,106.93 59,106 75 71,023 .90- 0.00 li,lli.17-I 
-aa-oz 

mitsico CAPITAL NOW 
io s" .oao- 

-JIIL-02 YWC FINANCIAL CROIY INC 573,757.57 573,757.37 715,321 .19- 0.00 391,565.!2-I 
-JUL-OZ 

IYRSICO CAPITAL NCKT 
1 1.3.D07- 

-JIR-02 A10AC FINANCIAL iR01P INC i4,"15.10 N,415 00 l2,N5 K- 0.00 1l,930 .N-I 
-JUL-9Z 

IYRfICO CAPITAL 1077 

1 920.000- 
-JUI-02 YERAnA HESS 6&0 001 152,236.!0 152,i7b.l0 152,373.71- 0 00 141 .11-I 
_J111-02 

BARCLAYS US ED STRAY 
1,19~.00~- 

-JU1-02 11EttFl1 0B 5",120 .22 50,120.22 H,l73.3l- 0 .80 2K.H I 
-JUN-OZ 

BARCLAYS LIS ED STRAY 
300 000- 

AMERICAN YERIUM ELEC PYII INC ml 12,015 .00 12,015 OP 12,549.00- 0 .00 531.00-I 
- BARCLAYS 16 ED STRAY 

a o00 oao- 
-IOY-02 AIFRIWI ELEC dYR INC CON 109,71 .69 109,716 69 167,320.00- 0 .10 57,103.31-1 
-1ov-az 

ycms LEVY S&P 500 

Q Mellon Trust' 
llelleo Bmk, NA. 

RUN DATE- 19-JUI-a5 
F011 TIC PERIOD Ol J~ 2002~i~ Sl OECFMER 2002 IP12~570I 

746 

f11LZ&TIW 

AN CODE/ 
~~ERIYE/ (ORIGINAL AWtESNIR VALUE) 
IFFRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
17LENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL CIIRR/gfTLE GURU) BASE AMOUNT !ASE MOUNT BASF COST BASE COST BASE CURRENCY 

420 ooo- -JuN-a : Auxco WAsre IDs INC Kv CON 4,191.60 4,191 .60 a,Tu .oe- a eo s;s.se-z 
-JUL-OZ PAR 

So a' BARCLAYS LIS ED STRAY 

si z .aoo- - .u*-OZ ALLSTATE m~sl`oM 142,633 12 14z,633.iz 143,979 .24- 0 00 1,346 .12-t -Jui-oz 
BARCLAYS US ED STRAY 

2 590 .000- 
-J!1.02 ALLSTATE COW ION 95,208 40 95,208 40 97,624 .30- 0 .00 2,615.90-1 
- ./R-02 

BARCLAYS US ED STRAY 
620 .000- 

-J/1-OL ALL7EL CA 2l,b4l .60 2!,l".60 29,!71 60- 0 PO 1,Oa.00-Z 
-JUL-Oz 

BARCLAYS 16 ED STMT 
- 

-rw-az uim COW ",500 .000 
z4z.zs4.u z4z.zsa.u us,6io.oe- o 0o u,w+.a r -Nov-a : 

ycOBs LEVY S&P Sao 
6 700.000- 

-JU1-02 "LTEA" NR Wfl %,799.67 %,199.67 104,118.00- 0.00 7,11" .33-I 
-J/1-02 

BARCLAYS US ED STRAY 
eo.ooe- 

-LI-02 YOAC FINANCIAL CROUP INC 5,412.00 5,412.00 5,575.36- 0 .00 is3 .x-t 
-JUL-OZ 

BARCLAYS YS ED SfR"T 



@ Mellon Trust"A 
Mellon Bank, N-A 

TRANSACTION REPORT 
F 

4 
FOR THE PERIOD 01 JA?QUUIV 2002 THROUGH 31 DECEMBER 2002 

COI &DATION 
ITA ATION 

RLIN DATE 19-JLN-03 
PACE 

. 
748 

MZ57al 

RUN DATE 19-JLPI-03 
TRANSACTION REPORT PAGE' 749 

,tF C77864S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 1125701 
,LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
TFECTIVE/ IORICICUL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEMENT 

SECURITY 
DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURRISE11LE OM BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENC 

2 201 000- 
O-JUH-OZ AMERICAN PUP C6MRSION CORP 291OZ5 91 29,025 91 28,745.06- 0.00 280 as I 
5-im-oz CON 

BARCLAYS US ED STRAT 

148 ago- 
:0-JUN-02 AMERICAN SID 116i INC DEL a7,495 62 87,495 62 86,674 DO- 0 00 821 .62 1 
5-JLm-0Z 

BARCLAYS US ED STRAT 

:0-JUK-02 AMGEN INC 
18,2zs 000- 

752,997 .5a 752,997 88 784,221 75- 0 Do 51,ZZ3 87-1 
M-JLPK-02 

BARCLAYS LOS ED STRAT 

; 2.100 a0D- 
L8-OCT-D? AKGEH IRC 105,430 .89 IOS'450 59 991r94 49- 0.00 7,136 40 1 
!3-OCT-02 

JACOBS LEVV S&P SOD 
; 3S9 BOB- 
!a-JLJN-OZ AMSCRITH BANCORPORATION CON 7,828 as 7,828 83 7,862 10- 0 .00 S3

.Z7-!S-JUN-OZ 
BARCLAYS LIS ED STRAT 

I Z 9 a 000- 
16-JUM-02 AMSOUTH BANCOWATION CON 63,563.40 63,565 40 65,262 .00- a on 1,698 60-

BARCLAYS LPS ED STRAT 
3 227 000- 

?O-JUM-02 ANADARKO PETE ffii~ CON 158,537 67 158,337 67 159,091 10- a 00 755 
43-is-itim-82 

BARCLAYS US ED STRAT 

CAN CODE/ 
TECTIVE/ iORIGINAL SHARES/PAR VALUE) REALIZED "RRACTUAL/ SHARES/PAR VALUE ICTUAL 
ITLEIIENT 11ITI TRADE DATE SE ILE DATE INVESTMENT CLRRENCY GAIN/LOSS IN 
DATE /SETTLE BASE AMOUNT k&ff-AMMOM BASE COST BASE COST BASE CLOCRO" (LOCAL CURRE'CRIP'=R2 

I SS7 000- 
)-JUN-02 AMERICAN EXPREfS CO CON 50,761 13 50,761 .13 SI'558.86- 0 no 777.75-1 
'-JUN-02 

BARCLAYS US ED STRAY 

2 350 000- 
.-JUN-OZ AMERICAN EXPREgs CO Cam 83,824 50 33,824 so 89.Z53 DO- a 00 5,4Z& 50-1 
L-JUL-02 

BARCLAYS US ED STRAT 
3 000 000- 

5-MV-02 AMERICAN EXPRgs CO Cam 110,"A 7S 110,996 75 113,94D.00- 0 00 2'"1 ZS-1 
5-NOV-02 

JACOBS LEW S&P 500 
3 700 000- 

9-JUL-02 AMERICAN GREEIfKGS CORP CL A 57,514 Z3 57,314 23 67,2z6.12- 0.00 9,911 89-1 

JACOBS LEW S&P 500 
12 650 050- 

6-JUN-02 AMERICAN INTL 6imw INC Cam 637,936.00 837,936 00 865,007 DO- 0 .00 27,071 00-1 
I-JUL-02 

BARCLAYS M ED STRAT 
17 298 BOB- 

5-JUL-02 AMERICAN INTL 6ROLIP INC CON 693,575 64 893,575 64 1,162,837 Z4- a 00 289 .Z61 60-1 
6-JUL-02 

KARSICO CAPITAL MGMT 

4-JUL-02 AMERICAN INTL 6ROUP INC Cam 133,957.33 133,957 33 182,164 .32- 0.00 48'Z06 "-I Z 
fi64 000- 

KARSICO CAPITAL 11CM7 



TRANSACTION REPORT 
RIM 13ATE: 19-JUN-03 

F M6645 
PACE- 7SI 

CBA FOUNDATION 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 OECEPMER 2062 KZ5701 

-TAL FOUNDATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
"TRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

1 195.000- 
-JUN-02 APACHE CORP CiA ",331.93 AA,331.93 65,637 .15- 0 .00 694 .78 1 
JUM-02 

LAMUTS LIS ED STRAT 
3,200.000- 

.-JUN-02 APARTMENT IWWT a HCHT CO CL A IS4,4%.oo IS4,496.00 153,606.40- 0 .00 889.60 1 
JUL-02 

BARCLAYS US ED STRAT 
3 004.000- 

I-JJN-02 APOLLO WALP IAC CL A 108,SSS.67 108,855.67 107oS43.ZG- 0 .00 1,312 .47 1 
.-JLIN-oz 

BARCLAYS LIS ED sTRAT 
3,147.000- 

I-JUN-OZ APPLE COMPUTER INC S3,a37.Z5 53,837.ZS S3,676.64- 0 .00 59 .39-1 
.-JUN-02 

BARCLAYS US ED STRAT 

960 ODo- 
.-JUH-02 APRIA HEALTHCARE CROUP INC ZI,360 .00 Z1,360 go ZIA21 92- 0 .00 Z58.0a I 
JUL-OZ CON 

BARCLAYS LIS ED STRAT 
5 S97.000- 

APPLERA CORP-jKIED SIOSYSTEN 64,477.62 ",477 62 70,&DI .20- Q .00 Z,OZ3 .58-1 
GROUP 
BARCLAYS US 0 STRAT 

S 907.000- 
I-JU*-0Z APPLIED MICRO UROWS CORP CD 17,651.29 17,651.29 I91fisz.ZI- 0 .00 2,000 .9Z-1 
1-jum-oz cam 

BARCLAYS LIS ED STRAT 

@ Mellon Trustsm 
Mallon Bank. NA 

TRANSACTI REPORT RUN DATEt 19-JUN-03 
tags" FOR THE PERIOD 01 JANUARY ZO002NTHROUGH 31 DECEPMER 2002 PACE : 750 
MAJWTION "25701 
rAL TION 

W1 CODE/ 
ECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
ITRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED 
rTLEHEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIK/LOSS IN DATE -SLOCAL CURR/SETTLE CURR) BASE ANOUNT BASE Ammxrr BASE COST BASE COST BASE CURRENCY 

9,410 .000- 
:JM-02 ANALOG DEVICES INC CON Z68,165.00 2",Ias .oo 298,926.Z3- 0.00 30,762.Z3-1 
JUL-02 

BARCLAYS US ED STRAT 
3 640 .000- 

-JUN-02 ANDREN CORP C6A 50,341.20 50,341 .20 SI,S.A.Z?- 0.00 1,205.07-1 
JUL-02 

BARCLAYS LIS ED STRAT 

413so . 000- -JUN-OZ ANHEUSER BUSCH COS INC CON 216,631.00 ZIB,631 cc 219,920.24- 0.00 1 .289.24-1 
JUL-OZ 

BARCLAYS US ED STRAT 

4,200 . Do*- 
-JUN-02 ANHEUSER BUSCH COS INC CON Z14,ZZ3 37 214,ZZ5 .37 ZIZ,310 .00- 0.00 1,913 .37 1 
JUL-02 

JACOBS LEVY GAP Soo 

'900 . 00 
-JUL-02 ANHEUSER muj COS !HC cam 349,024.61 349,026 .61 3" 179S.00- 0 .00 ZZ9.61 1 AX-02 

JACOBS LEVY SAP 500 

-SEP-62 AM CORP CON 
1,700 .000- 

55 .763.86 35,763 .66 S21442 Do- 0 .00 16,698.14-1 
SEP-02 

_CUB LEVY S&P so* 

-SEP-02 ACH CORP CON 35,793 .92 35,793 .92 SZI"Z.00- 0 .00 16.678.88-1 SEP-02 
JACOBS LEW S&P 500 



0 Mellon Trustm 
Mellon Bank, N.A 

TRANSACTION REPORT 
F 
01 ATION 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECOMER ZOOZ 
C C605 ITAC DATION 

RUN DATE 19-JUNA3 
PACE 

52 
MZ5701 

RUN DATE 19-JM-03 
TRANSACTION REPORT PAGE ?S3 

LF C77684S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 M25701 
LCOA FOUNDATION 
07AL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ET7LEKEWF SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 

DATE (I~L CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASF COST BASE CURRENCY 

3,000 Goa- 
5-JUL-02 ARVINMERIYOR INC CON 59,680 SO 59'"D so 73,956.00- 0 go 14,27S 50-1 
O-JUL-OZ 

JACOBS LEW S&P 500 

a- 
JLN-02 ASHLAND INC 

606 Boo- 
24,019 90 24,019 90 24,149 .10- 0 Do 129 ZO-I 

BARCLAYS US ED STRAT 
100 00 

1- 6-JUN-DZ ASSOCIATED BANC CORP CON 3,640 .00 3,640 00 3,640 20- 0 no 20 .20-1 
,I-JUL-02 

BARCLAYS LOS EQ STRAT 
4 500 .000- 

-6-JLN-02 AUTODESK INC C69 58,410 00 S8,410 00 61,772.71- 0 05 3p3fiZ 71-1 
I-JUL-02 

BARCLAYS US ED STRAT 
659 goa- 

l :0-JUM-02 AUTOMATIC DATA PROCESSING INC 51,271 38 31,271 so 32,327 .85- 0 00 i,aS6 SO-1 
S-JUN-OZ CON 

BARCLAYS US EQ STRAT 

10,100 Boo- 
AUTOMATIC DATA PROCESSING INC 350,569 53 550,569 53 473,892 00- 0 00 123,32Z 47-1 
CON 
JACOBS LEVY S&P 500 

4,200 DO*- 
iS-JUL-02 AUTOMATION INC can S2pOI3 33 SZ'013 33 fiS,722 40- 0.00 11,709.07-1 
.0-JUL-02 

JACOBS LEVY S&P 500 

-A C mi 
FNECT01VE/ (ORIGINAL SKhRESfPAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 

TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CLMRENCY GAIN/LOSS IN 

DATE (LOCAL CLRRISETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

24 loo Boo- 
,JUN-02 APPLIED MATLS fNC CON 457,659 00 457ffl659 00 464,578.76- 0 Do 7,219 76-1 

-JUL-02 
BARCLAYS US ED SWAT 

13 ago Boa- 
,-DC7-02 APPLIED KATLS RE CON 166,869 47 166,669 47 255,970 DO- 0 00 69,100 .53-1 

I-DCT-02 
JACOBS LEW S&P 500 

I@ Boo Boo- 
,OCT-02 APPLIED RATIS im CON 238,606 Z6 138,606 26 212,65Z DO- a Do 74,045 .74-1 

I-OCT-oz 
JACOBS LEW SAP 500 

1,400 Boo- 
)-JUL-02 APTARGROUP INC CON 41,894 .71 41,894 71 49,002 SO- 0.00 7,108 09-1 

L-AUG-02 
JACOBS LEW S&P SOO 

.-JUN-02 AQUILA 
INC 350 coo- 

2,955 so Z,98S so 3P448 20- 0 00 462 70-1 

l- .1UL-OZ CON 
BARCLAYS US EQ STRAT 

680 000- 
6-JUM-02 ARCHER DANIELS MIDLAND CO CON 8,602 00 5,602 00 9,146 39- a 00 544 .39-1 

L-JUL-02 
BARCLAYS US ED SWAT 

b-JUN-OZ ARVINKERITUR IAC CON 52,764 50 5Z,764 so 33,280 20- 0 00 SIS .70-1 
I 3SO 000 

I-JUL-02 
BARCLAYS US ED STRAT 



RUN DATE- 19-JLN-03 
TRANSACTION REPORT PACE : 755 

y 9778"s FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEM" 2002 P25701 
COA FOUNDATION 
ITAL FOLOMY113N 

im Cam/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WITRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
'rTLEXEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVES7KENT CURRENCY GAIK/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE APPXqa BASE A"OU1(r BASE COST USE COST BASE 

21109.000- 
I-JLIN-02 AVON PRODS INC can 110,293.15 110,Z93.15 111,94S.72- 0.09 1,652.57-1 
.-Jum-az 

BARCLAYS US ED STRAY 

I-JLIN-02 5141T CORP CON 133,73B.01 133,756 01 233,008 .01- 0 00 736.80 1 
.-JUN-02 

BARCLAYS US ED STRAT 
-190 .000- 

.-JLK-02 BBAT CORP CON 16,154 .50 181IS4 so 13,466.19- 0 00 313.60-1 
JUL-02 

BARCLAYS LIS ED STRAT 

2,7ZZ.000- 
I-JLK-02 si Svcs co CON 96,SZ7." 98,SZ7." 80S.60- 0.00 Z90.61-1 
.-JUM-02 

BARCLAYS US ED STRAY 
S 510 000- 

.-JUN-02 BHC SOFTWARE 16C 66i 89,26Z.00 $9,262.00 87,SZF 11- 0.00 1,734 .89 1 
JUL-02 

BARCLAYS US ED STRAT 
5 64Z.000- 

MER HUCHES Ilk CON 1981?".05 193'a" .05 197,470.00- 0.00 829.05 1 
BARCLAYS US ED STRAY 

900.000- 
,JUN-02 MALL CORP COK 37o413.00 37,413.00 39,ZZ3.80- a 00 1,814 .80-1 
JUL-02 

BARCLAYS US ED STRAT 

@ Mellon Trust'm 
Midi= BanX N.A . 

RUN DATE : 19-JLN-13 
TRANSACTION REPORT PACE : 754 

F FOR THE PERIOD 01 JANUARY 2002 THROUCH 31 DECEXBER ZOOZ NZ5701 CD4 
ATISH 

7AL k 

ATION 

AN CODE/ 
FICTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEHENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREN" CAIK/LOSS IN 
AMILTE ILOCAL CURR/SEITLE CtW) BASE AKOUNT BASE ANOUNT BASE COST BASE COST BASE CURRENCY 

-JUN-42 AUTOZONE INC US 
@.COO- 

go'ns .00 90 .73S.90 94.056.03- 0 .00 3,3ZI.03-1 
JUI-42 

BARCLAYS LIS ED STRAT woo. 000- 
-JUN-62 AUTOZONE INC c m 142,OZ4 .18 I42,0Z4 18 147,420 DO- 0 .00 S,SqS.8Z-I 
JUL-8Z 

JACOBS LEW S&P 500 

-AUC-02 AUTOZONE INC ga 
78.009- 

153,8".86 151 .330.97- 0 .40 
AM-02 

KARSIC0 CAPITAL NOW 

-AUQ-8Z AUTOZONE INC WA 0.000- 111,861 .71 111,061.71 122,426.06- 0 .90 11,364 .29-1 
,-AU0-0Z 

HARSICO CAPITAL HCWT 

-JUH-62 AVAYA INC CON 16,643 .21 181663 .21 18,305.00- 0 .00 35B.Zi I 
--JUH-12 

BARCLAYS US ED FIVAT 
2,600 000- 

-SEP-82 AVERY DENNISON COW CON 255,559.83 255,SS9.03 1","0 76- 0.00 13,081 . 73-Z 
I-SEP-OZ 

,COB LEVV S&P 500 

--JUR-02 AVNET INC CON 
5,370.000- 

106,3" .60 10813" Go 104 .9" .z4- a so 5,37Z.36 I 
JLIL-02 

BARCLAYS LIS EQ STRAT 



@ Mellon Trust Sm 
Mellon Bank, N A 

TR HSACTION REPORT 
AN FUJWS FOR THE PERIOD 01 ~WARV 2002 THROUGH 31 13ECEKBER 2002 

c ATION 
17AL ATIDN 

RUM DATE 19:JUMAS 
kGE 56 
KZ5701 

UiX COVE/ 
'FECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
XTRACTUAL/ SHARESIPAR VALUE ACTUAL REALIZED 
'TTLEMENT SECURITY DESCRIPTION MADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LUSS IN 
DATE (LOCAL tR/SEITLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

I-JUL-GZ BALL CORP Can 
1,200 000- 

4*,474.54 40,*70 S4 51,896.23- 0 .00 11,021 .69-1 
.-JUL-02 

JACOBS LEW S&P 500 
15 Sso ooa- 

.-JUN-0Z BANK OF AMERICA CORP 912 .598 so 912,598 .50 997,a37 SO- 0 .00 85,239 00-1 
L-JLFL-02 

BWLAYS US EG STRAY 

a BID 900- 
)-JUN-02 BAN% NEW YORK im CUM 297,134 75 297,136 .73 305,090.30- 0~00 7,955.57-1 
S-JLDI-02 

BARCLAYS LOS ED STRAY 

7 Do ago- 
P-JLM-02 SAW ONE CORP 110" 272,SSS 68 27Z,853 68 285,268 44- 0 00 7,414 76-1 
5-JUM-02 

BARCLAYS US EQ STRAY 

3 Z90 000- 
&-JUN-02 BANK 014E CORP ION 121,795 50 IZI,795.30 129,724.70- 0 .00 7,928.90-1 
I-JUL-02 

BARCLAYS US ED STRAY 

6-JLPI-02 BARD C R INC 
I'm 000- 

",420.00 66,420 .00 64,631 72- 0.00 2,411 72-1 
I-JUL-02 

BARCLAYS US ED STRAY 

a 
3 

000- O-JUN-02 BARRICK COLD c6&R4P 1811051 4.) 151,081 .49 1711,560 82- a 00 6,SZO 67 1 
S-"-02 CON 

BARCLAYS US EQ STRAY 

RUN DATE : 19-JUM-03 
TRANSACTION REPORT PACE 757 

,LF C778845 FOR THE PERIOD 01 JAARJARY Z002 THROUrH 51 DECEMBER 2002 N25701 
,LCOA FOUNDATION 
OTAL FOUNDATION 

iRAN CODE/ 
-FFEC71VE/ I ORIGINAL SHARES/PAR VALUE) 
'ONTRACTUAL/ SHARESMAR VALUE ACTUAL REALIZED 
.ETTLEMEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CtfflatENCT CAMILOSS IN 

DATE (LOCAL CURRISETILL clARRI BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENO 

480 080- 
:6-JUM-02 SARRICI COLD CORP 9,729 .60 9,729.fiO 9,475 20- 0 .00 ZS4 40 1 
11-.JUL-02 CON 

BARCLAYS US ED STRAY 

1,170 000- 
16-JM-02 BARR LABS INC 71,124 .3o 71,224 30 74,626 94- 0 .90 3,500 "-1 
)I-JUL-02 

BARCLAYS US ED STRAY 
533 000- 

!0-JUN-02 BAUSCH 4 LOMB INC CON Z01305 fil 20,30S .61 20,587 Z5- 0.00 61 IA-1 
!S-JUN-0Z 

BARCLAYS US EQ STRAY 
24 358 000- 

18-JUL-02 BAXTER INTL lit CON 472.7S3.04 472,755 04 692,776.28- 0 00 2201OZ3 24-1 
Z3-JUL-02 

KARSICO CAPITAL MGMT 

3 4 594 000- 
18-JUL-02 BAXTER INTL INI CUM 251,262 53 151,262 .53 217,626 97- 0 .00 fi6'S".'A-I 
r3-JUL-02 

MARSICO CAPITAL KGMT 

5 8 472 000- 
19 2 BAXTER INTL lk CON 270,753 S6 270,753 56 401,335 S8- 0 00 130,562 02-1 
24 Z 
4 

MARSIC0 CAPITAL PEW 

S ZSZ 000- 
19-JUL-02 BAXTER INTL INC CON 5,067 53 8,067 .53 11,937 74- 0.00 3,870 21-1 
24-JUL-02 

MARSICO CAPITAL INNT 



@ Mellon Trust'm 
Mellon Bank, N-A. 

IBM DATE : 19-JM-03 TRANSACTI REPORT PACE : 7S& F 091kS FOR THE PERIOD 01 JANUARY Z802"THROUCH 31 DECOWER ZOOZ KZS741 COI TIM TALM 
TIM 

AN CODE/ FECTIVE/ (ORIGINAL SHARES/PAR VALUE) NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED TTLENENT CLar L &TY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIK/LDSS IN BAN MISETTLE 
CURR) BASE AMOUNT BASE AMOUNT SASE COST BASE COST AM CURRENCY 

1 806.000- -AUC-OZ BAXTER INTL lit CON 64,471 .35 64o071 .33 ss,SS3.65- 0 .00 21.482 .50-1 AUC-Oz 
NARSICO CAPITAL "CRT 

678.000- -AUG-OZ BAXTER INTL INC CON 24,125 .73 Z4,115 73 32,118 .ZZ- 0.00 8,OOZ.49-1 AUQ-OZ PARSICO CAPITAL HUNT 
3S4 .000- -AUG-02 BAXTER INTL Ik CON 189,927 .Z5 189,917 . Z5 Z53,629.69- 0.00 63,712 .414-1 AUG-02 

MARSICO CAPITAL NIGNT 
19z . SOO- :AU9 BAXTER INTL INC CON 6,S7S .8o 6,575 .40 9,09S .42- 0.90 Z,519.6z-l AUG :OOZZ NARSICO CAPITAL RGHT 
743.000- -AUC-02 BAXTER INTL Ik CON 61,334 .84 61,134 .94 82,569 AD- 0.80 21,04.56-1 AUG-02 

HARSICO CAPITAL NrKT 
937.000- -JUN-02 BEAR STEARNS COS INC CON 56,769 .25 S6,769 .Z5 57,803 .53- 0.00 1,034 .za-l JUN-02 

BARCLAYS LIS ED STRAT 
4 610 .000- -JUN-OZ BECTON DICKINig A CO CON 158,491 .80 158,491 .60 I&Z,205 .03- 0.40 3,ns .zs-l JUL-02 

BARCLAYS US ED STRAY 

TRANSACTION REPORT 
OUN DATE : 19-JU*-03 

F 0"6845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECENBER ZOOZ 
PAW : 7S9 

COA FOUNDATION NZS701 
ITAL FOUNDATION 

LAN CODE/ 
'FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
OITRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED rTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN -R&tL-- (LOCAL CURWSETTLE 0") &AM AMOUNT SASE APPIUNT BASE COST BASE COST BASE CURRENCY 

5 052 BOB- 
I-JU*-OZ BED IATH A BEY6vD ik CON 174,278.65 174,278 .65 173,7W .Z&- 0 .60 S40.37 I .-JUN-Oz 

BARCLAYS LIS ED STRAT 
12,420 .000- 

t-JUN-OZ BELLSOUTH CORP CON 392,4".64 382,4" .64 391,726 .80- 0 .80 9,227.16-1 .-JU*-0Z 
BARCLAYS LIS ED STOAT 

4,550 .000- 
--JUN-02 BELLSOUTH COW CON 137,637.50 137,637 .50 143,507 .00- 0 .10 S,*Oq .SO-I JUL-02 

BARMAYS LIS ED SMT 
16,800 .000- 

I-SEP-82 BELLSOUrN CW CON 395,somp? 39S,503 .77 4Z7,109 .76- 4 .60 31,605.99-1 --SEP-OZ 
JACOBS LEVY SAW SOO 

518.000- 
~Ju*-cz DENIS INC CON ZS,815 30 ZS1825 .30 ZS,6Z0 .Zs- 0 .00 I9S.OZ 1 ,-JUN-02 

BARCLAYS LIS ED STRAT 

523.000- 
BEST BUY INC W 209,8S6.6S 209,856.63 Z14,016 .25- 0 .00 4,159.62-1 
BARCLAYS LIS ED STRAY 

I Samoa- 
I-JU*-02 BIG LOTS INC ag 30,028.01 301OZA.01 301111 .SS- 0 .00 as.54-i .-JUN-02 

BARCLAYS US ED STRAT 



@ Mellon Trust"' 
Mellon Bank, N-A 

TRANSACTION REPORT 
F 5 FUR THE PERIOD 01 JANUARY 29D2 THROUGH 31 DECEMBER 2002 
CO DATION 
TALSDATION 

RUN DATE- 19-JM-05 
PAGE : 760 
KZS701 

TRANSACTION REPORT 
RUM DATE 19-JM-03 

PAGE' 761 

LF C77SMS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 "25701 

LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PM VALUE) 
DKTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLENEW SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURRISETTLE CURD) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

2,520.000- 
6-JUN-6Z BOEING CO CON 107,654 .48 107,654 40 106,687 .60- 0 go 1,033.20-2 

11-JUL-02 
BARCLAYS LIS ED STRAT 

iz,3oa Ono- 
tg-OCT-02 BOEING CO CON 359,611 64 559,611 64 501,313.94- 0 00 141,702.30-1 
.1-OCT-02 

JACOBS LEW S&P 500 

920 099- 
:6-JUN-02 BOISE CASCADE CORP 

c 
32,614 00 5ZI614 .00 33,018 80- a 00 4D4 80-1 

ii-JUL-02 
BARCLAYS LIS ED STRAT 

TIfIC CORP CON 567T845 10 567,843.io 567,520 36- 0 00 322 74 1 
~6-JU11-02 BOSTON SCIEN 

17 930 BOB- 

11-JUL-02 
BARCLAYS LIS ED STRAT 

970 000- 
'6-JUM-0Z BRINKER INTL INC CON 31,204 90 31,204 90 35,951 .%- 0.00 2,747 .04-1 
11-JUL-02 

SARCLAYS LIS ED STRAY 

17 174 BOB- 
BRISTOL MYERS ibbIBB CD CON 444,759 &6 444,756 86 451,160 98- 0.00 6,402 .12-1 '0 

BARCLAYS US ED STRAT 

6 280 000- 
!6-JU01-02 BRISTOL MYERS Wlig CO CON 162,212 40 162,212.40 164,975 60- 0 go 2,7fi3 20-1 

)I-JUL-02 
BARCLAYS US ED STRAT 

I 

AM CODE/ 
FECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMEWF SECURITY DESCRIPTION TRADE DATE SL77LE DATE INVESTMENT CMRE11CY GAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOLUT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

2 .573 000- 
-JUM-02 BIDDEN INC CON 105,530 29 105,330 29 107,371 29- 0 go 2,041 .00-1 
.-JUN-02 

BARCLAYS US ED SIRAT 

4,697 000- 
--JUN-02 BIOMET INC Cam 123,517 99 123,S17 99 127,8S2 34- 0 00 4,334 35-1 
.-JUN-02 

BARCLAYS LIS ED STRAT 
1,259 000- 

I-JUM-02 BLAU a DECKER CORP CON 60,389 89 60,389 89 fiD'"3 so- a 00 293 91-1 
,-JUH-02 

BARCLAYS US ED STRAT 

2DO BOB- 
,-JUN-02 BLACK a DECKER CORP CON 4,696 00 4P696 00 4,5Z0 DO- 0 00 IZ4 00-1 
L-JUL-22 

BARCLAYS US ED STRAT 
75D BOB- 

,JUN-42 BLOCK H 4 R INC CON 53,760 00 33,780 00 34,678 3Z- 0 on 596 3Z-1 
L- .AJL-02 

BARCLAYS LIS ED STRAT 

2 700 BOB- 
I-JUL-02 BLOCK H a R INt CON 126,325 51 12813Z5.51 124,605.00- 0 00 3,720 51 1 
L-JUL-02 

JACOBS LEW S&P 500 

D-JUN-02 BOEING CO Cam 
9,647 000- 

422P217 19 422,217 19 416,07S IA- a 00 6,142 ca I 
5-JUN-QZ 

BARCLAYS US ED STRAT 



TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECEKBER 2002 

IDA ATION rALW,TIDN 

L" COW/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WFRACTUALI SHARES/PAR VALUE 

SMIPTION TRADE DATE MENIXT SECURITY 
DATE 

(LOCAL W LE 
CURR) BASE AMOUNT 

31 
763 000 

-JUN-6Z BROADCON COW L A CON 73,732 .67 
-JUN-@Z 

BARCLAYS US ED STRAT 
4 700 000- 

-OCT-OZ BROADCON CORP LL A CON S3,941." 
-OCT-OZ 

JACOBS LEW S&P 500 
000-

-JU*-GZ BROW FWAN WC-L 
a 

",797 .94 
-JUN-cZ 

BARCLAYS US ED STRAT 
7Z6 .000-

-JUN-02 B1RU1OWCK CORP CON 19's" .gs 
JU*-4Z 

BARCLAYS US ED STRAT 

7 100 000- 
-JUN-0Z BURLINGTON NOW UAU Ff CORP 210,160 .00 
-JUL-cZ CON 

BARCLAYS LIS ED STRAT 
Z,194 .000-

-JU*-GZ BURLINGTON RES INC Cam a5,668 .73 
-JUN-02 

BARCLAYS LIS ED STRAT 

1,940 .000- 
-JUN-DZ CIGNA CORP CON 187,171 .20 
-JUL-az 

BARCLAYS US ED STIAT 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 .00 119za.89-1 

0.00 22,675 .32-1 

0.00 &".% I 

0.00 31 .99-1 

0.00 1,488.27-1 

0.00 182.49-1 

0.00 6,148.10-1 

ACTUAL 
SETTLE DATE 
BASE AMU(F 

73,782 .67 

S3,94I .As 

88,797 .94 

19's" gs 

210,160 Go 

as,6".73 

187,171 .20 

INVESTMENT 
BASE COST 

7s,71I .S6-

76,617.00-

87,922.00-

19,631.04-

211,568.07-

aslasi ZZ-

19S.319.Zo- 

RUN DATE- 19-JLN-03 
TRANSACTION REPORT PACE : 763 

F G"8645 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEPMER 20OZ "Z5701 
COA FOUNDATION 
-TAL FOUNDATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
7TLEHEN7 SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTPIM CURREN" GAIN/LOSS IN 
DATE (LOCAL CURRIMMLE CURR) BASE AMOUNT BASE MOUNT BASE COST BASE BASE 

1 213.000- 
-jum-02 015 ENERGY coo Cam 15,674 .98 15,474 ." 16 .351.Z4- 0.00 876.26-1 
JUM-02 

BARCLAYS US ED STRAIT 

-JUN-02 cvs Cow 115,4Z!5 .50 IIs14Z5.SO IIS,491.00- 0 .00 24.Sf I 
JK*-mZ 

BARCLAYS LIS ED STRAT 

1 000 .000- 
-DEC-02 CALLAKAY GOLF 6 CON 13,434 .59 15,434 .59 16,152 00- 0.00 2,717.41-1 
BEC-02 

JACOBS LEVY S&P 500 
1 000 .000- 

-DEX-02 CALLAWAY GOLF 6 CON 12,989 .60 IZ,939 .60 16,152 .00- 0.00 3,162 40-1 
DEC-02 

JACOBS LEVY S&P 500 
4 359.000- 

-jum-oz c&LprmE CORP Em 33,903 .27 33,905.27 38,359.29- 0 .09 4,455 93-1 
JUN-OZ 

BARCLAYS LIS ED STRAT 

5 ZZ6 .000- 
CAMPBELL SOUP VO CON I"'Isfi 57 146,256.37 144,446.64- 0 .00 1,799.73 1 

BARCLAYS LIS ED STRAT 
3 737 000- 

-JUN-92 CAPITAL ONE FlAi i6w 213,182.% 213,182 .% 219,436 .64- 0 .00 61Z54.66-1 
JLN-02 

BARCLAYS US ED STRAT 

@ Mellon TrustoA 
Mallm Bank. N-A- 

RUN DATE- 19-JU*-93 
PAGE . 762 
M25701 



@ Mellon Trust Sm 
McHon Bank, NA 

TRANSACTION REPORT 
FOV4L5 FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 PECEPCN31 2002 D 
c DATION 
)TA ATION 

RUN DATE 19-JUM-03 
PAGE' 764 
KZ5701 

RUN SATE 19-JUM-03 
TRANSACTION REPORT PAGE 765 

LF G778845 FOR THE PERIOD 01 JANUARY 2902 THROUGH 31 DECEMBER Z002 MZ5701 
LCDA FOUNDATION 
DIAL FOUNDATION 

VM CODE/ 
FFECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE SEACTUAL REALIZED 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE TILE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/SET7LE CURF2 BASE AM BASE AMOUNT BASE COST BASE COST BASE CURREN" 

a 900 BOB- 
Z-UEC-02 CENTERPOINT EWRGY INC 66,ZA3 41 66,283 .41 130,SB2 23- 0 00 64,29a .82-1 
7-DEC-OZ CON 

JACOBS LEW S&P 500 
24 099 ago- 

:7-AUG-02 CENTEX CORP C6A 1,244,219 56 1,244.219 S8 I'Z92'589 65- 0 00 48,370 07-1 
.0-AUG-0Z 

MARSICO CAPITAL MGMT 
1,254 000- 

:0-JUM-02 CENTURYTEL INC CON 36,475.ZS 36,475 Z5 36,855 a6- 0 on 379.81-1 
5-JUM-02 

BARCLAYS US ED STRAT 

Soo BOB- 
:7-NOV-02 CHARLES RIV LABORATORIES INTL 29,75S 98 Z9,755 98 Z9,897 60- 0 00 141 .62-x 
13-DEC-02 INC CON 

JACOBS LEW S&P 500 

:0-AN-02 CHARTER ONE 
21009 000- 

FIML INC 71,11Z 43 71,112 43 71,540 49- 0 00 428 D6-1 
!S-JUN-QZ 

BARCLAYS LOS ED STRAT 

65 000- 
:0-JUM-02 CHEVRC1WTEXACOM Con 900,337 02 800,337 02 793,"g Do- 0 00 6,646 02 1 

BARCLAYS US ED STRAY 
390 000- 

:6-JUN-02 CHEVRONTEXACO CORP CON 33,07 SO 33,637 50 33,774 DO- a 00 136.50-1 
11-JUL-02 

BARCLAYS US EQ STRAT 

ULN CODE/ 
FICTIVE/ (ORIGINAL SHAREWPAR VALUE) 
)KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
-TTLEKEKT SECAR?ITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAWLOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

7,819 000- 
I-JLW-02 CARDINAL HEALTH INC CON 509,*55 06 509,455 06 S02,918 .03- O .DO G'S36.98 1 
i-JUM-02 

BARCLAYS US ED STRAT 
19 Soo BOB- 

S-SEP-02 CARDINAL HEALTA INC CON 1,ZZI,037 61 1,221,037 61 1,178,620 .95- 0.00 42,416 " I 
S-SEP-02 

MARSICO CAPITAL NMI 

To 199 000- 
O-JLNO-02 CARNIVAL CORP tOM 297,781 43 297,781 45 300,Zsa 56- 0 .00 2,4-r7.13-1 
5-JUN-OZ 

BARCLAYS US ED STRAT 

O-JLIN-02 CATERPILLAR INC 
34 BOB- 

1,623 38 11623.38 1,639 48- 0.00 16.10-1 
S-JLJN-02 

BARCLAYS US ED STRAT 
3 040 BOB- 

b-JUM-02 CATERPILLAR IN~ 144,886 40 I"'Wfi 40 1" '588 so- 0.00 1,702 .40-1 
I-JUL-02 

BARCLAYS LOS EQ STRAT 

2-NUV-0Z CELGENE CORP 
2,700 000- 

59,607 .72 59,607 72 43,421 .40- 0 .00 16,1".32 1 
5-MY-02 

JACOBS LEW S&P 500 

9,043 000- 
D-JLPN-02 CENDANT CORP CON 140,777 18 240,777 18 144,597 57- 0 00 3,8ZO 39-1 
5-JLIN-02 

BARCLAYS US ED STRAT 



TRANSACTION REPORT 
RUN DATE : 19-JUM-03 

F wn8a4s FOR THE PERIM al JANUARY 2002 THROUGH 32 uEcENBER ZoaZ 
PACE : 767 

CMA FOUNDATION 
KZ5791 

-TAL FOUNDATION 

AN CODE/ 
TECrIVE/ (ORIGINAL SHARESMAR VALLNE) 
ONTRACTUAL/ SHAREWPAR VALLNE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTPIENT CURREN" GAIN/LOSS IN 
DATE (LOCAL CURRZSETILE CUM) BASE Al%XWr BASE ApmLRrr BASE COST BASEA= LASE CURRENCY 

1 492 000- 
-JtJN-OZ CINERGY COW Ui 53,513 .44 53,513.44 53,070 .44- 0 .00 443.60 1 
.-JUW-02 

BARCLAYS US ED STRAY 
5 Igo 009- 

.-JUN-02 CIRCUIT CITY ifi@p aim 93,595.40 93,395.40 IiS,243.10- 0.00 11,847.79-1 
-AX-02 

BARCLAYS US ED STRAY 
39 961 #so- 

I-JU*-QZ Cisco SYS INC U"- 562,SS4 .02 s6z'S54.02 579 1034.89- 0.00 16,480.47-1 
,-JUN-12 

BARCLAYS LIS ED STRAT 
26 920 000- 

,-JLIN-CZ CISOD SYS INC 66i 3611135.60 361,535 60 390,070.ao- 0 .00 ta,535.22-1 
-JUL-0Z 

BARCLAYS LIS ED STRAY 

6 700 000- 
-AUG-OZ Cisco SYS INC 6ii 160,155.95 100,155 95 97.093 .09- 0 .80 3.872.95 1 
,-Aw-OZ 

JACOBS LEW S&P 500 
6 000.000- 

Is CISCO SYS INC 65; B6,6S& .78 ",858 .78 061940 .00- 0.80 8l.ZZ-I 

JACOBS LEVU S&P SOO 
z 400.000- 

'-AUC-02 CISCO SYS INC ai 34,676 .87 34,676 07 34,776.00- 0.00 ".93-1 
I-AUG-02 

JACORS LEW S&P SOO 

@ Mellon Trustsm 
Mellon Bank, N.A- 

ANN DATE- 19-AM-03 
TRANSACTION REPORT PACE : 766 

ATION FOR THE PERIOD 01 JANUARY ZIOZ THROUGH 31 DECEMBER Z0VZ KZS701 
rA*ATIOH 

0 CODE/ 
ECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
4TRACTUAL/ SHARESMAR VALUE ACTUAL REALIZED 
rtLEHEWT SECURITY WE 

TRADE DATE SETTLE DATE INVESTMENT CUROMIL GAIIVLM IN 
DATE (LOCAL 'PTM) BASE A"QUHT BASE COST BASE CM BASE CURRENCY 

16M 000 
-M-02 CHEVRONTEXACO Colt 107,576 .76 107IS76 .76 115,626.90- 0.00 1,968.76 1 
-NOW-02 

JACOBS LEVY S&P 500 
2,600.006- 

-DEC-02 CHICOS FAS INC CON 50,638 47 SO,638.47 46,gzz .40- 0 .00 3,716.07 1 
DEC-OZ JA LEW SIP 500 

-JU*-OZ CHIRON COW A 124,756.67 114,756.67 117,403.SZ- 0 .00 Z.666 .85-1 
JU*-@Z 

BARCLAYS LIS ED STRAT 
813 .009- 

-jum-oz asmB COW CON 63,634 .12 63,634.12 63,673.13- 0 .00 39.01-1 
JUN-oz 

BARCLAYS LIS ED STRAT 
670.900- 

-JUN-12 CHUBB CORP CON 48,zofi So 48,Z06 So 48,313 70- 0.00 107 Z@-I 
I -JUL-92 i BARCLAYS US ED STRAT 

4,316 000- 
-jum-Oz CIENA CORP CON 16,571 .98 16,572 .98 17,099.26- 0 .90 SZ7.30-1 

BARCLAYS LIS ED STRAT 
1 610.0 

-JUN-02 CINCINNATI Flh cmr*6 73.716." 75,716.46 7Z.926.90- 0 .10 ?".so 1 
JUN-02 BARCLAYS LIS ED STRAY 



@ Mellon Trustsm 
Mellon Bank. N.A 

TRANSACTION REPORT 
HF GM845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKBER 2002 
d.~WATION ,0 TIM 

RUN DATE 19-JUM-03 
PACE 768 
M25701 

RUN DATE 19-JUN-03 
TRANSACTION REPORT PACE 769 

ALF C778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEPMER 2002 HZS701 
ALCOA FOUNDATION 
TOTAL FOUNDATION 

TRAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARCS/PAR VALUE) 
CONTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
SETTLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESINENT CURRENCY GAINfLOSS IN 

DATE (LOCAL CURR/SETTLE CURD) BASE ANOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 
S 282 000- 
Z3-JUL-DZ CITICROUP INC CON 7,823 77 7,823 77 11,860 92- 0 00 4,037.15-1 
26-JUL-OZ 

NARSICO CAPITAL KGKT 

S 7 098 BOB- 
Z3-JUL-02 CITICROUP INC tam 200,049 67 200,049 67 298,541 88- a Do 98,492 21-1 
26-JUL-02 

HARSICO CAP17AL PONT 

S 4,532 Go*- 
23-JUL-02 CITIGROUP INC CON IZ3,229 06 123,229 06 190,615 92- a 00 67,386 86-1 
26-JUL-02 

KARSIC0 CAPITAL HUNT 

S 
I'd 

is BOB- 
Z3-JUL-0Z CITIGROUP INC am 282,809 61 282,869 61 4SC,672 90- a 00 167.865 Z9-
26-JUL-OZ 

NARSICO CAPITAL MONT 

S 
1 
0 700 000- 

16-OCT-OZ CITIGROUP INC 358,179 64 3U,170 sm,040 83- a 00 ZS,670 
19-21-OCI-oz 

JACOBS LEVY S&P SOD 
S 3 400 BOB- 
17-OCT-OZ CITIGROUP INC to" 120,095 90 120,093 90 122,031 67- a 00 1,957 77-
Zz-0Lk,0Z 

JACOBS LEVY S&P SOD 

S 
3,S72 000- 

21-irez CITIZENS CONNUNICATIONS GO 32,497 08 !Z,,97 08 3Z,612 36- 0 00 its 
29-Z5-JUN-02 CL 5 

BARCLAYS US ED STRAY 

rRAN CODE/ 
:FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
'ONTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
WITLEMENT SECURITY DESCRIPTION TRADE DATE SMLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AKULKT BASE COST BASE COST BASE CURRENCY 

7 700.000- 
M-AM-02 CISCO SYS INC 105,9fiS 45 105,965 43 111,573 DO- 0 an 5,649 57-1 
)4-SEP-02 

JACOBS LEW UP 500 
a 400 BOB- 

)S-DEC-02 CISCO SYS INC ON 120,157 53 12*,IS7.53 121,716 DO- 0 00 l,SS8 47-1 
10-DEC-02 

JACOBS LEVY S&P 500 
2,90 000- 

ED-JLIN-02 CINTAS CORP 159,135 26 159,155 26 140,444 68- 0 00 1,309 42-1 
25-JLN-02 

BARCLAYS US ED STRAY 
S 32 470 BOB- 
bfi-JUN-02 CITI61MM INC ON 1,201,390 00 I,Z§1,390 .00 1,347,2Z9.70- 0 00 145,639 70-1 
01-JUL-02 

BARCLAYS US ED STRAY 

s 12 900 BOB- 19-JUL_DZ CITIGR" INC 
66A 465,701 76 465,701 76 54Z,574 DO- a 00 76,87Z Z4-1 

24-JUL-02 
KARSICO CAPITAL TIGHT 

s 5 634 000- 
22-JUL-02 CITIGROUP INC 60H 183,959 76 183,959 76 236,966.04- a Do 53,006.26-1 
ZS-JUL-02 

KARSICO CAPITAL NMT 

S 1 
2 928 BOB- 

22-JUL-02 CITIGROUP INC tom 43a,107 66 43a,107 66 543,751 68- 0 00 ios,"4 02-1 
ZS-JUL-02 

KARSICO CAPITAL HCHT 



@ Mellon Trustsm 
i Mellon Bank N.0- 

TRANSACTION REPORT 
RUN DATE 19-AM-03 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 
PAGE : 776 

S.2&7100N 
KWOI 

FAL TI 
N 

AN CODE/ 
FECIIVE/ (ORIGINAL SHARES/PAR VALLE) 
N7RACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
17LEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIK/LM IN 
RATE (LOCAL CMR/SETTLE CURR BASE A"OUNT BASE ANMW -&&a-cm BASE COST BASE 

31065.000- 
-JUN-0Z CITRIX SYS INC CON Z11019.13 Z11019.13 23,447.ZS- 0.40 Z14Z8 .12-1 
JUN-fz 

BARCLAYS US ED STRAIT 
a 295 000- 

-JU*-0Z CLEAR CHANNEL 6i"ICATIONS 3ZIP204." 329,204 365,643.60- 0 .00 3613S8 .61-1 
JU*-0Z INC CON 

BARCLAYS US EG STRAT 

1=100- 
-SEP-02 CLEAR CHANNEL CATIONS 34,098.97 34,098.97 31,026.30- 0 .00 3,072 .67 1 
SEP-02 INC CON 

JACOBS LEW S&P 500 

3 100.000- 
-SEP-02 CLEAR CHANNEL 60MMMICATICM 110,661as 1101061 .ZS 96,161.53- 0.00 13,979 72 1 
SEP-02 INC CON 

JACOBS LEW S&P 506 

-jum-02 CLOROX CO CON 205,158 .20 205,158.20 223,077 .08- 0.04 17,918 86-1 
JUL-02 

BARCLAYS US ED STRAT 
35 553 600- 

-JUK-@Z COCA OKA CO 1,"7,875 .89 z,997,a?s.ag I,77SpQS# 64- &.go 22,817 ZS I 
JUM-02 

BARCLAYS US EG STRAT 
1 060 .000- 

-JUN-9Z COCA COLA 00 ai 56,872 .40 sala7z.40 Sa.384 .30- 0.00 447.60 1 
JUL-02 

BARCLAYS LIS EG STRAT 

TRANSACTION REPORT 
RUN DATE : 19-JLM-05 

PACE : 771 
.F 677834S FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEPM ZOOZ MZ5701 
COA FOUNDATION 
ITAL. FOLUXATION 

IAN CODE/ 
FICTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
-TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIKILOSS IN 
-R&V_ (LOCAL CURR/SETTLF CURR) BASE MOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

736.000- 
)-JUN-OZ COCA COLA ENTERPRISES INC CON 1715".40 17,S".40 17,08Z.Sfi- 0 .00 505.84 1 
;-JUH-62 

BARCLAYS US ED STRAT 
s 736.000- 

)-JUH-0Z COLGATE PALMOUVE CO 29S,9S7.22 Z95,'JS7.ZZ 302,903.44- 0 .00 6's".22-1 
;-JUN-QZ 

BARCLAYS US ED SIMI 

3 360 .000- 
fi-JU11-OZ COLGATE PALNGLiVE CO 1",857.60 166,657.60 177,374.40- 0 .00 10,316.90-1 
L-JUL-02 

BARCLAYS US EQ SMT 
2 100.000- 

fi-OEC-0Z COLGATE PALMONVE CO 110,410.6s 110,410.0s 107,9M.aS- 0.00 2,473 .20 1 
P-DEC-OZ 

JACOBS LEVY S&P SOD 
4 9S6.000- 

D-JUN-02 CDNCAST COW Ct A SPL 121,656.ZZ IZ216sfi.ZZ 129,4SO .7Z- 0 00 7,794 .50-1 
S-JUN-02 

BARC"YS US ED STRAT 
3 980 000- 

6- 
CONCAST CORP C A W 90,4zs.60 9014ZS.60 103,9S7.60- 0.00 23 .53Z .00-1 

BARCLAYS US ED STRAT 
"7.000- 

O-JUPI-02 CONERICA INC CON GZ,607.7Z GZ,607.7Z 62,840 .91- 0 .00 Z33.19-1 
5-JUM-02 

BARCLAYS LIS ED STIRAT 



@ Mellon Trustsm 
Mellon Bank, N,% 

TRANSACTION REPORT 
F GN15045 FOR THE PERIOD 01 JANUARY 2002 THROUGH SI DECEMBER 2002 
C TION 
ITA'WMATION 

RIM DATE 19-JUN-D3 
PACE 772 
H2S791 

RON DATE 19-JUN-05 
TRANSACTION REPORT PACE;, 775 

LF C778345 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 M257 
LCOA FOUNDATION 
3TAL FOUNDATION 

ZAN COVE/ 
-FECTIVE/ (ORIGINAL SH&RES/PAR VALUE) 
INTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
TILEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SEITLE CURR) SASE AN BASE AMOUNT BASE COST SASE COST SASE CURRENCY 

2,439 BOB- 
D-JUH-02 CONVERSE TECHNOLOGY INC 24,335 60 24,33S 60 24,487 .56- 0 00 251.96-1 5 
-JUM-02 CON PAR $0 10 

BARCLAYS US ED STRAY 

2 564 
D-JUN-02 COMAGRA FOODS fmc C00100- 60,511 84 60,511 34 59,856 48- 0 .00 655 56 1 
5-JUN-02 

BARCLAYS US ED STRAY 

2 480 BOB- 
&-JUH-02 CONAGRA FOODS fic CON 64,876 80 64,576 80 62,793.60- a 00 2,083 20 1 
L-JUL-02 

BARCLAYS US ED STRAY 
a 839 GOO- 

P-JUH-02 CONCORD EFS lik CON 276,402 45 279,402 43 281,787 .52- 0.00 5 .304 89-1 
5-JUN-OZ 

BARCLAYS US ED STRAY 
3 7" 000- 

S-SEP-OZ CONCORD EFS IW CUM 53,306 53 53,506 S3 70,&ZS .37- a 00 17,316 84-1 
O-SEP-OZ 

KARSICO CAPITAL MCHT 

3 796 BOB- 
5-SEP-02 CONCORD EFS INt CON 53 .471 47 53,471 47 70,SU .07- 0 00 17,116 60-1 

MARSIC0 CAPITAL FIGHT 

4,328 GOO- 
S-SEP-02 CONCORD EFS INC CON 60,859 79 60,659 79 50,693 .40- 0 .00 19,833 61-1 
O-SEP-02 

KARSICO CAPITAL MONT 

IAN CODE/ 
TECTIVE/ ORIGINAL SHARESfPAR VALUE) 
LKTRACTUAL/ SHARES/PhR VALUE ACTUAL REAL12ED 
TTLE"ENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREN~ CAIN/LOSS IN 
DATE (kOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

600 000- 
,--%UH-0Z COMERICA INC CON 36,582 00 36,592 go 37,818.00- 0 00 1,236.00-1 
t-JUL-02 

BARCLAYS US ED STRAY 

2 590 BOB- 
,-JUM-02 CONKSCOPE INC to" 31,727 SO 31,727 SO 32,121 IS- a 00 393 66-1 
1-JUL-02 

BARCLAYS US ED STRAY 

4,434 000- 
I-JM-02 COMPUTER ASSOC INTL INC CON 71,509 39 71,509 39 76,796 W- a 00 S,287 49-1 
,-JUN-QZ 

BARCLAYS LIS ED STRAY 
2,210 000- 

,-JUN-02 COMPUTER ASSOC INTL INC CON 35,3,60 00 35,360 00 38,277 .20- a 00 2,917 20-1 
t-JUL-OZ 

BARCLAYS US ED STRAY 
382 COO- 

)--TUN-02 COMPUTER SCIENCES CORP CON 18,013 81 18,013 81 18,255.78- 0 Do 241 97-1 
'-JUN-02 

BARCLAYS US EQ STRAY 
1 390 GOO- 

.-JUN-02 COMPUTER SCIEiffS CORP CON 61,355 co 61,855.00 ",428 .10- a 00 4,573 10-1 
L-ML-02 

BARCLAYS US ED STRAY 

14,200 GOO- 
,-JUH-02 COMPUMARE COW aZ,076 00 82,076 00 95,03a .86- 0 00 12,96Z "-I 
i-JUL-02 

BARCLAYS US ED STRAY 



RUN DATE : 19-JUN-03 
TRANSACTION REPORT PACE : 775 

WSW FOR THE PERIOD 01 JANUARY 20OZ TNRGt1GH 31 BECERSER ZOOZ NZ5701 
MA FOUNDATION 
F&L FOUNDATION 

U4 CODE/ 
ECTIVE/ (ORICINAL SHARES/PAR VALUE) 
4TRACTUAL1 SHARES/PAR VALLE ACTUAL REALIZED 
FTLEHENT LE TRADE SETTLE DATE INVESTMENT CURRENCY GAIK/LOSS IN 
0 

"WIMMIPTION 
A 
DATE 

SAM AMOUNT BASE COST BASE COST BASE CURRENCY CURR) 14M MUNT 

Z,"3.008- 
-jum-oz CONVERCYS CORP CON 70,447 .20 70,447.10 72,ZSI .OZ- 0 .00 1,603.92-1 
JUPI-02 

BARCLAYS LIS ED STRAY 

76Z ODD- 16,474.44- 8 .00 249.43 1 
-.Am-oz COOPER TIRE A RUSR CO 16,7Z3.67 I6,7Z3.87 
-JUN-11Z 

BARCLAYS LIS ED STRAY 
In 006- 

-JUR-02 COORS ADOLPH CO CL B 7,986 .69 7,984 69 7,614.40- 0.00 272 .29 1 
-JUN-oz 

BARCLAYS US ED STRAY 
500.000- 

-JUH-112 COORS ADOLPH CO CL 
1 

18,396.00 18,3% .80 18,33.5 .00- 0 .00 51 .90 1 
-.AA.-§Z 

BARCLAYS LIS ED STRAY 
11 936 Soo- 

-JUN-oz Cwmm INC UA , 46,SZS.IZ ",sZS.IZ 47,38S 9Z- 0.00 
J1UN-QZ BARCLAYS US ED STRAY 

s 969.000- 
:10 COSTCO WHSL C60 MEN CON Z&B,740 .87 Z38.740 .87 244,430.55- 00 5,689 "-1 

BARCLAYS US ED STRAY 
310 Soo- 

.-Jum-02 COuRTRvv1DE Cit INDS INC cc" 14,S92 .70 14,591 .70 isoosi .so- 0 .00 409.60-1 
-JUL-02 

BARCLAYS US ED STRAT 

@ Mellon Trustsm 
Mellon Bank, NA 

RUN DATE 19-JLM-03 
TRANSACTION REPORT PACE : 774 

11 
FOR THE PERIOD 01 JANUARY ZOOZ THROUCH 31 DECEKBER ZOOZ KZ5721 

A 
A 

TION 
L F ATION 

I CODE/ CTIVE/ CORICINAL SHARES/PAR VALUE) 
RACTUALJ' SHAREWPAR VALUE ACTUAL REALIZED 
LENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIK/LOSS IN 
1ATE (LOCAL CURMSETTLE CURR) BASE A"OUK BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

132 ODD- 
XP-02 EFS INC 6".06 2,461 .07- 0 .00 7n.01-1 CON I,A&&.Ofi I 
;EP-02 

HARSICO CAP17AL KM 

M-02 CONEXAKT SVSW71m*ocoo- iz,711 .5Z 12,711 .5Z 0.00 59.66 1 
AM-02 BARCLAYS US ED STRAY 

3,016.000- 
JUH-oz INC CON 80,247.31 90,247 .31 79,6ZZ.40- 0 .00 624.91 1 
XAN-az BARCLAYS US ED STRAY 

Z,570 000- 
AIN-2Z CONOW INC CON ",619 .00 68,619 .00 67,646.00- 0.00 771.00 1 
JUL-GZ BARCLAYS US E13 STRAY 

S 9% ODD- 
JuN-0Z CmsECD INC C6A 12,159.5Z lZ,I5q .5Z 11'"Z.00- 0 .00 167 .52 1 
JLIN-02 

BARCLAYS LIS ED STRAY 
1 892 000- 

JLM-02 CONSOLIDATED ffiihi INC CON 77,717 .24 77,717 .24 78,328 SO- 0.00 6II.sfi-I 
JU*-02 BARCLAYS US ED STRAY 

1 447.000- 
JU*-02 CONSTELLATION fW-Y GRP INC CON 40,743.40 60,743.40 4Z,006.41- 0 .00 1,263 .01-1 
JUN-9Z BARCLAYS US ED STRAY 



@ Mellon Trustsm 
Mellon Bank, N.A 

TRANSACTION REPr*7 
F 
01 

FOR IHE PERIOD PI JANUARY ZOOZ TWOUGIf 31 DECEMBER 2002 
C J&DATION ITAL DATION 

RUN DATE 19-JUM-05 
kcE T76 
M25701 

TRANSACTION REPORT 
IF MU45 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER Z002 
LCOA FOUNDATION 
OTAL FOUNDATION 

'RAN CODE/ 
YFECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
GKIRACTUAL/ SHARESIPAR VALUE ACTUAL 
.ETTLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SEIILE CURR) BASE MOUNT BASE AMOUNT BASF COST 

:3-ML-02 DANA CORP 
Z'900 000- 

40,801 76 40,801 76 54,246 .87- 

REALIZED 
CURRENCY GAIWLOSS IN 
BASE COST BASE CURRENCY 

0 00 13,447 . 11 - I 

165,490 83 165,690 53 I",SS7.20- 0 Do 5,066.57-1 

185,787 94 185,787 94 273,512 93- a 00 87,724 99-1 

49,955 SO 48,95S so $0,636 34- a go 1,6a§ 84- 1 

31,172 90 31,172 90 30,113 60- a 00 11059 30 1 

95,532 03 95,532 03 94,493 52- a Do 1,035 S1 1 

156,411 19 156,411 19 165,996 69- a 00 7,SSS 50-1 

!AN CODE/ 
FECTIVE/ (ORIGINAL SHARESMAR VALUE1 
INTRACTUAL/ SHARES/PAR VALUE ACIUAL 

REALIZED 
TTLEFOEWI SECURITY DESCRIPTION TRADE DAT- SETTLE DATE INVESTWENT CURRENCY GAIN/LOSS IN 
_2&U_ (LOCAL CURR/SETTLE CURR) PASE AMOUNT BASE MOUNT BASE COST BAPE COST BASE CURRENCY 

1 400 
Do- .-JUN-02 COX COMMICATiONS OINC CL A 37,660 Do ~7,660 00 42'asa.80- a Do 41398.80-1 

I-JUL-Oz 
BARCLAYS US ED STRA7 

3 
34 a - I-SEP-OZ COX CONNU ICATIONS Iowa CL A 93427 60 93,027 .60 66,711 73- 0 .00 6,315.87 1 

,-SEP-02 
HkkSICO CAPITAL MGMT 

47A 000- 
)-JUN-02 CRANE CO 12,311 94 1Z.311 94 IZo57S 42- a go 63.48-1 
;-JUN-02 

BARCLAYS US EQ STRAT 
160 coo- 

fi-JUN-02 CRANE CO 3,948 60 3,945 60 4,142 40- 0 .00 195.60-1 
I-AL-02 

BARCLAYS US ED STRAT 
416 080- 

D-JLN-02 CUIMINS Inc CON 13,344 15,144 86 15,505 56- 0 do 5fig .72-1 

BARCLAYS US ED STRAT 
1 840 ago- 

6-JLIN-02 DST SYS INC DEC 81,096 00 81,096 00 83,201 52- 0 00 21105 52-1 
I-AL-02 

BARCLAYS US ED STRAT 

1 429 000- 
O-JLIN-02 DIE ENERGY CO Em 63,095 S9 63,055 59 62,37S BS- a 00 709 .74 1 
S-JUN-02 

BARCLAYS US EG STRAT 

RUN DATE 19-JUM-03 
PAGE 777 
HZS7DI 

16-JUL-02 
.9-JUL-OZ 

JACOBS LEVY SAP SOO 
2 590 *Do-

!O-JUK-OZ DANANER COW ZM 

BARCLAYS US EQ STRAT 
10 100 000-

iS-MV-02 DARDEN RESTAUR"iS INC 
)a-WV-02 

JACOBS LEVY S&P 500 
2,070 000-

Zfi-JUH-02 DAVITA INC CON 
01-JUL-02 

BARCLAYS US ED STRAT 

s 800 000-
Z3-SEP-02 DEAN FOODS CO 
26-SEP-02 CON NEW 

JACOBS LEW S&P SOO 
2,134 000-

'20 0 Z DEERE A CO CON 
25 2 

BARCLAYS LOS EQ STRAT 

5 
5,416 000-

II-DEC-02 DEERE A CO CON 
16-BEC-02 

KARSICO CAPITAL HORT 



RUN DATE . 19-JLPN-03 
TRANSACTION REPORT PACE : 779 

F 9776"S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 KZ5701 
CaA FOUNDATION 
TAL FOUNDATION 

AN CUM/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
MTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ITLEMENT SECURITY DESCRIPTION TRADE BATE SETTLE BATE INVESTMENT CURRENCY GAIM/LOSS IN 
DATE (LOCAL CURR/SE11LE CURR) BASE AMOLRIT BASE AMOUNT BASE COST BASE COST USE CURREN" 

17,260.000- 
-JUM-02 DISNEY WALT CO CON 326,ZAS.Zo SzB'z&S.2o 349,415 58- 0.00 21,130.36-1 
JUL-02 

BARCLAYS LIS ED STRAY 

555.000- 
-JUN-OZ DOLLAR GEM CORP CON 10,943 AS 10,943 45 10,918 .ZS- 0 so 33.60 1 
JLN-02 

BARCLAYS US ED STRAY 
202 .000- 

-MY-02 DOLLAR CEM COb CON 293.70 68,293 70 96,940 .00- a 00 za,6".30-1 
DEC-02 

JACOBS LEVY S&P 500 
z 511 BOB- 

-JUN-OZ DOMINION RES IkC VA NEW CON I6Z'ZzS.8O 262OZZ5.80 263,114 .56- 0 Do 656.76-1 
JUM-Ot 

BARCLAYS US ED STRAY 
1 075 .000- 

-JUM-02 DONNELLEY R R son co CON 30,268 93 30,268 .93 30,ZSG 58- 0 .00 16.43 1 
AM-02 

BARCLAYS LIS ED SMT 
190 .009- 

V DONMELLET R R SOM CD CON 5,844.59 5,044.50 S,S#A.60- 0 .00 302 .10-1 

BARCLAYS LIS ED STRAY 

-JUN-02 DOVER COW CON 
9SS .009- 

32,323 32,3Z3 IN, 32,613.ZS- 0 .00 289.391-1 
JUN-02 

BARCLAYS LIS ED STRAY 

@ Mellon Trustsm 
Motion Bank, NA- 

RIM BATE 19-jum-u 
TRANSACTION REPORT PACE : 778 FOR THE PERIOD 01 JAMUN" ZOOZ THROUGH 31 DECOMM ZOOZ MS701 

AL&FISMW 

M CODE/ 'ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ITRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
7LEMENT SECURQUESE"TTILP& TIM 

TRADE DATE SETTLE DATE INVESTMENT CURRENCY rAIM/LOSS IN 
DATE (LOCAL /S CURR) BASE AMOUNT BASE -AMOUNT BASE COST BASE CM BASE CURRENCY 

46M 000 
JLM-02 DELL COMPUTER CON 115,197 .00 115,197.00 112,480 .40- O.DD Z1716.60 1 
JUL-02 

BARCLAYS LIS ED MAY 
24 370 000- 

AM-02 BELL COMPUTER MWCOK 5",379 13 S" 379 .13 60Z,670 .10- 0.00 3,290.97-1 
AUG-02 CAPITAL MGMT 

a 610 .000- 
AUR-02 BELL COMPUTER 1W CON 212,762.59 211,762 .59 212,9ZS.30- 0 .00 1,162.71-1 
ALIC-02 

MARSIC0 CAPITAL POW 
144 .000 

-JU*-OZ DELTA AIR LINh INC DEL CON Z3,9Z9 .46 Z3,gzg ." 26,424 40- 0 .00 494."-1 
JUM-02 

BARCLAYS US ED SMT 

-JUN-0Z DELUXE CORP 
CkIS4. BOB- ",583 .26 ",M.26 ",064.10- 0 .00 1,480.84-1 

JLN-02 
BARCLAYS US EQ STRAY 

1 503 000- 
-JUN-OZ DEVON ENEAVY C&O kN CON 72,238 .81 72,138.91 73,286.28- 0 .00 1,147.47-1 
JUH-OZ BARCLAYS LIS ED STRAY 

rt7A0O BOB- 
-DEC-02 DILLARDS INC CON 263 .34 "'263.34 231 .851 .97- 0 .00 45's" 63-1 
DEC-62 

JACOBS LEVY S&P 500 



(& Mellon Trustsm 
Mellon Bank, NA 

TRANSACTION REPORT 
LF 911EMS FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 
L 
" 

ATION 
3TAWATION 

RUM DATE 19-JM-DS 
PACE 780 
"ZS701 

RUN DATE 19-JLIM-03 
TRANSACTION REPORT PACE . 781 

,LF G778845 FOR THE PERIOD 01 JANUARY 2002 THROLrH 31 DECEMBER 2002 H75701 
,LCOA fOUNDATION 
DIAL fOUNDATION 

-RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARESMAR VALUE) 

REALIZED ON7RACTUALI SHARES/PAR VALUE ACTUAL 
.ETTLEMEKT 

SECURITY 
DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAINfLOSS IN 

-2fiiL-- (IOCAL CURR/SETTLE MR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

:6-JUM-02 DUN 8 BRAOSTRELITIOROPOODEL NEW 15,538 zo 15,558.ZO 16,051 ."- 0 Do S13 24-1 
,I-JUL-OZ 

BARCLAYS US ED STRAT 

:0-JUN-02 DYNEGY INC NEM3'$CLOOAOOD- 24,491 54 28,491 54 29,zge Do- 0.00 $06.46-1 
5-JUN-02 

BARCLAYS US ED STRAT 
12,680 000- 

:8-JUH-0Z E-LOAM INC CON 13,714 .27 13,714 .27 39,181 .20- 0 Do ZS,466 93-1 

VENTURE CAP17AL 

:0-JUN-02 ENC CORP MASS 
6,667.000- 

4z,gis 87 42,91S 87 45,805 95- 0 .00 2,890 08-1 
!S-JUm-DZ 

BARCLAYS US ED STRAT 
23,650 000- 

:6-JUM-02 EMC CORP MASS IfiD,583 SO 160,583.50 16Z,002 .50- 0 00 1,419 00-1 
11-JUL-02 

BARCLAYS LIS ED STRAT 

24,100 BOB- 
;9-DEC-02 EPIC CORP MASS 154,355 a3 154,355.83 142,264 71- 0 00 12,091 12 x 
tz-1w 

JACOBS LEVY S&P 500 

;3-BEC-02 EMC CORP MA 
14,100 000- 

SS ",966 90 88,966 90 65,9Z9 .92- 0 00 23,036 99 1 
L8-DEC-02 

JACOBS LEVV S&P 50a 

RAM CODE/ 
FFECT IVE/ IORIGINAL SHARES/PAR VALUE) 
DKIRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREN" GAIK/LOSS IN 

DATE (LOCAL CLOIRISETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

670 BOB- 
6-JLIN-02 DOVER CORP CON Z9,075 40 Z9,075 40 29,710 SO- 0 00 ASS 20-1 
I-JUL-02 

BARCLAYS US ED STRAT 
D_JLRI_02 DOW CHEM CO CaA067 000 

267,ZSI.13 267,251 is 263,959 0.00 3,291 45 1 
S-JLM-02 

BARCLAYS US ED STRAT 

1,568 000 
G-JUN-02 DOW JONES A CO INC CON 66,6ha.79 68,668.79 68,"fi 24- a 00 22.55 1 

BARCLAYS US ED STRAT 

O-JUN-02 DU PONT E I DE HEMOURS 6 CO 419,332 31 419,332 31 4Z3,367 02- 0 00 4,034.71-1 9'551 BOB- 
S-JLOI-02 CON 

BARCLAYS US ED STRAT 

9' 
600 000- 

5-ML-02 DU PONT E I DE REMOURS a co 396,416 .14 396,416 .14 42$,ZSI 20- 0 00 31,633 06-1 
O-JUL-02 CON 

JACOBS LEVY S&P 500 

7 368 000- 
0-JUN-02 DUKE ENERGY Cb" Cam 228,386 38 228,366 38 Z41,891 44- 0 00 13,50S 06-Z 

BARCLAYS US ED STRAT 

1 040.000- 
6-JLIN-02 DUKE REALTY C6kV0RATIOK 29,109 60 29,109 .60 28,758 D8- 0 Do 351 .52 1 
I-JUL-02 

BARCLAYS US ED STRAT 



TRANSACTION REPORT 
RUN DATE- 19-JUN-03 

F MONS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEPMER Z002 
PACE : 783 

COA FOUNDATION 
MZ5701 

7AL FOUNDATION 

AN CDOE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLERM SECURITY 

DE 
TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIK/LOSS IN 

DATE ILOCAL CURR/SMILPETMA) BASE A"0UKr BASE AMOUNT A&U-Scm BASE COST BASE CURRENCY 

-JUN-02 EDISON INTI. CV10
.000- 

ZS,132 .60 Z51182.60 26,197 .80- 0.00 1,015 .20-1 
JUL-OZ 

BARCLAYS US. ED STRAY 

ISO Do*- 
-JUN-92 EDUARDS LIFE SCIENCES CORP CON 4'a" .60 41098.60 4,3ZS.76- 0.40 ZZ7.16-1 
JUL-02 

BARCLAYS US ED STRAY 
4 76.008- 

-JUN-OZ EL PASO COW 87,289.&2 87,Z&9.SZ 94,30Z.80- 0 .00 7,01Z.98-1 
JM-02 

BARCLAYS LIS ED STRAY 

is 600.000- 
-NOV-OZ EL PASO CORP 140,Z3Z .33 140,Z3Z.33 Z56,372 .60- 0 .00 118,140 .27-1 
NOV-0Z 

JACOBS LEVY S&P 500 
3 600 .000- 

~DEC-OZ ELECTRONIC ABU 19Z.169 .8s 192,169.05 ZIZ,694 .24- 0.80 20,7Z5.19-1 
-DEC-02 

JACOBS LEW S&P M 
7 763 000- 

ELECTRONIC DATA SYS CORP NEW 373,664 04 373,"4.84 375,S73.94- 0.00 I'"g.90-1 
CON 
BARCLAYS US ED STRAY 

3 816.000- 
I-JLW-42 MASON ELEC E6 CDR ZIZ,610 .38 Z12,610.38 ZIS,ZM.84- 0 .00 2,"8 .46-1 
.-JUN-OZ 

BARCLAYS US ED STRAY 

@ Mellon Trusts" 
Melim Bank N-4- 

SUN RATE 19-JLW-63 
TRANSACTION REPORT PACE : 742 

0!1 MON 
FOR THE PERIOD 01 JANUARY 260Z THROUGH 51 DECEMBER ZOOZ PM5701 

aL & 
TION 

" 
CODE/ 

ECTIVEJ (ORIGINAL SHARES/PAR VALUE) 
rFRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
TLEMENT WQDESCRIPTION TRADE RATE SETTLE DATE INVESTHENT CURRENCY CAIN/LOSS IN [&~ 

BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CLOWN0 DATE 
L 

/SETTLE CURR) 

JLM-02 EDO RES INC C&A 
009.000- 

39,3Z7.61 39,327.61 39,391 .56- 0.00 63 .75-1 
JLN-02 

BARCLAYS US ED STRAY 

JUN 

12 EARTHLINK INC 
1190 .000- 

10,738 go 10,738 .00 10,650 .64- 0 .00 In 64-1 
JUL z 

BARCLAYS LIS ED STRAY 
741 000- 

im- 2 EASTNAH CHEN CO CON 33,809.33 33,809 .33 33,71S.S0- 0.00 93.63 1 
JUNIZ 

SAKLAYS US ED STRAY 

2d78 000- 
JLM-02 EASTMAN KODAK CON 75,905.84 78,905.04 79,402 40- 0.00 497.36-1 
JUM-02 

BARCLAYS LIS ED STRAY 

JLM-02 EATON CORP 
710 BOB- 

50,509 40 S0,509 40 !53,569.50- 0 .00 3,060 10-1 
JUL-02 

BARCLAYS US ED STRAY 

-DEC-02 EATON CORP 
1,000 .000- 

78,457 73 78,457 .73 74,147.79- 0.00 4,309.94 1 
PEC-02 

JACOBS LEVY S&P 500 

-JU*-42 EDISON INTL CkSS7
.000- 

29pI74 .19 rg,174 .19 28,929.06- 8.00 245 .13 1 
JU*-OZ 

BARCLAYS US ED STRAY 



@ Mellon Trusts" 
Mellon Bank . NA 

TRARSAC710H REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECEMBER 2002 

i c TIM 
TolwLsDaTION 

RU34 DATE 19 JUM- 5 
PACE 784 05 
M257DI 

RUN DATE 19-JM-03 
TRANSACTION REPORT PACE 795 

LF C778845 FOR THE PERIOD 01 JAMKJARY 2002 THROUI~ 31 DECEMBER 7002 M25701 
LCOA FOUNDATION 
OTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
E"LEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE rMVESTMENT CURRENCY GAIN/LOSS IN 

(LOCAL CURR/SFTTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

2 410 .000- 
0-JUM:02 EQUITY RESIDE4fIAL SH 68,437 11 ",437 11 63,082 SO- a go 354 61 1 
_S-JUN 

0 
Z BEN INt CON 

BARCLAYS US EQ STRAT 

2 181 000- 
:0-JUN-02 EMELON CORP Cfih 11516so so 115,6SO 58 118,297 44- 0 on 2,646 86-1 
!5-JUN-02 

BARCLAYS US ED STRAT - 

:6-JUM-02 EXELON CORP CON 
700 000- 

36,155 00 36,155 00 37,968 .00- 0 00 11813 00-1 
ll-JUL-02 

BARCLAYS US ED STRAT 

1,420 009- 
:6-AW-OZ EXPEDIA INC CL A SMS 85,043 80 85,043 so 97,429 04- 0 go 12,38S 24-1 
ll-JUL-02 

BARCLAYS US ED STRAT 

1 260 Do@- 
16-JLPN-02 EXPE131TORS INT WASH I19C CON 40,332 80 40,33Z 80 40,058 as- a 00 275 92 1 
11-JUL-02 

BARCLAYS US ED STRAT 

1 280 coo- 
,2- DWEDITORS INT WASH INC CUM 36,414 90 36,414 90 40 .058 &a- 0 Go 31645 93-1 
Z7 

BARCLAYS LIS ED STRAT 

17 191 000- 
20-JUN-OZ EXX13N MOBIL Cw 683,115 39 683,115 39 676,809 67- a an 6,305 72 1 
ZS-JUM-DZ 

BARCLAYS US ED STRAT 

FECTIVE/ (ORIGINAL SHARESfPAR VALUE) AN CODE/ 
NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE C 

1 
970 000- 

-JUH-02 ENGELHARD C1w 53,997 70 53,997 70 S41490 20- 0 go 492 50-1 
-JUL-02 

BARCLAYS US ED STRAT 

1 175 coo- 
-JUM-02 ENTERGY CORP iti con 501521 12 50,521 12 50,290 Do- a 00 Z31 12 1 
-JUM-02 

BARCLAYS US ED STRAT 

770 000- 
-JUM-02 ENTERGY CORP NEW CON 32,147 50 32,147 50 52,956 DO- 0 00 $as 50-1 
-JUL-02 

BARCLAYS LIS ED STRAT 
2 3SO 000- 

I-AM-02 EQUIFAX INC C6A 62,127 42 62,127 42 62,627 50- 0 go Soo 09-1 
.-JUH-oz 

BARCLAYS LIS ED STRAT 
70 000- 

,-JUH-02 EQUIFAX INC CON 1,840 30 1,840 so 1,665 so- 0 20 Z5 20-1 
L-JUL-02 

BARCLAYS LIS ED STRAT 

S17 000- 
I-JLIN-02 EQUITY OFFICE PPTYS TR CON 15,48Z.65 15,492 65 15,447 96- 0 00 34 69 1 
;-JU*-OZ 

BARCLAYS US ED STRAT 
3 190 000- 

.-JUH-02 EQUITY OFFICE 6PTYS TR CON 94,711 10 94,711 10 95,317 ZO- a go 606 10-1 
L-JUL-02 

BARCLAYS LIS ED STRAT 



RUM DATE : 19-JLM-03 
TRANSACTION REPORT PACE- 797 

F 6176845 FOR THE PERIOD 01 JANUARY 2002 THIM)LIGH 31 DECEMBER 2002 FLZS701 
COA FOUNDATION .TAL FOU14DATION 

AN CODE/ FECTIVE/ CORICINAL SHARES/PAR VALLE) 
INTRACTUAL/ SNARES/PAR VALUE ACTUAL REALIZED 
TILEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIK/Loss IN 
DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AMOUNT -Aim-= BASE COW BASE CURRENCY 

.-JUN-02 FANNIE MAE 
6,700.000- 

4",83z.oo 4",832.00 szs,zis.oo- 0.00 36,381 .00-1 
JUL-02 BARCLAYS LIS ED STRAT 

.-DEC-02 FANNIE KAE 
1,700.000- II4,S5Z.qZ 114,552.9z 133,263 .00- 0.00 18,720.GB-1 

-DEC-aZ ,Cos LEW SAP Soo 

9 
380.000- 

.-JUH-0Z FEDERATED DEPTISTORES INC BEL 369,478.20 369,478.0 U6,Z32 .71- 8.00 Ifi,7S4 .SI-X 
-RAL-02 cam 

BARCLAYS LIS ED SMT 
670 .000- 

.-jum-oz FEDERATED IMVS INC 
P', 

CL B Z2,SI6 .7D 22,S18 .70 22,6".44- 0 00 SZ.Zfi I 
-JUL-02 BARCLAYS US ED STRAT 

,-JUM-DZ FEDER CORP COM 
10,00 .000- 45,M .00 45,225 .00 49,762.60- 0.90 4,537 80-1 

JUL-oz BARCLAYS US ED STRAT 

FEDEX COW C09'700 .000- 351,074.11 151,074 .11 348,447 .Zl- 0.00 2,626.90 1 
"COS LEW SAP SOO 

1 530 .000- 
,-JUN-02 FIDELITY KATL tIKL CORP 45,854 .10 45,654 .10 48,56S.Z6- 0 .80 2,711 .16-1 
JIIL-02 

BARCLAYS US ED STRAT 

@ Mellon Trustsm 
Mellon Banl~ N-A 

RUN DATE : 19-JLM-93 
TRANSACTION REPORT PACE : 7" 

MA TIM 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2902 mZ5701 

,.W UNTION 

CODE/ 
CTIVE/ IORIGINAL SHARES/PAR VALUE) 

4TRACTUAL/ 
SHARESfPAR VALUE 

ACTUAL REALIZED 
ITLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIM/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMMW BASE AMOUNT BASE COW BASE COST BASE CURRENCY 

-JUM-02 EXXON MOBIL 8"1065 so 8","S.so 897,24Z.30- 0.00 1,623.20 1 
-JUL-oz 

BARCLAYS US ED STRAY 

FPL GROUP INC 9516,61.00 95'"1 .00 98,026.20- 0.00 Z,3".Zo-l 
JUL-0Z 

BAltCLAYS LOS ED STRAY 
3 Soo 000- 

-SEP-02 FAIR04ILD SEMII&400R INTL 36,719.14 36,719.14 83,41Z.00- 0 Do 
SEP-02 INC CL A 

JACCIS LEVY S&P 500 

459 000- 
-JUN-02 FAMILY OLR STORES iNC 16,036.0s 16,036.05 16,3".So- 0 .00 350 .25-1 
JUM-02 

BARCLAYS US ED STRAY 

2 540 .000- 
-.104-02 FAMILY DLR STmis INC 860664.80 "'AA4 .80 98p678.00- 0.09 40013 .zo-l 
-JUL-02 

BARCLAYS LIS ED STRAT 
S Sao 000- 

-JUN-02 FREDDIE MAC zifi 337,243.60 337,14S.60 359.600 .27- 0.00 22,4s& .67-1 
-JUL-02 

BARCLAYS LOS ED STRAY 

-JUN-OZ FANNIE MAE 
1,176 DO@- 

89'"c" ag."4." gz,l".64- 0.90 2,3ZI .78-1 
-JUM-02 

BARCLAYS US ED STRAY 



@ Mellon Trustsm 
Mellon Bank . N,% 

F 
5 

TRANSACTION REPORT 

c 00 
FOR THE PERIOD al JANUARY 2002 THROWN 31 DECEKBER 2002 

T 
L LATION 

hL TION 

RUN DATE : 19-JUM-03 
PACE 7B8 
MZ5701 

RUN DATE 19-JLN-03 
TRANSACTION REPORT PACE . 769 

LF 97-7"GS FOR THE PERIOD 01 JANUARY ZOOZ THROUW 31 DECEMSER 2002 HZ5701 
LCOA FOUNDATION 
DTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ IORIGINAL SHARES/PAR VALUE) 
OXTRACTUAL/ SKARES/PkR VALUE ACTUAL REALIZED 

ETTLEKEWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LUSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT 13ASE COST BASE COST BASE CURRENCY 

I 
1 600 BOB- 

5-DEC-02 FIRSTENERGY Cuip Can 349,846 62 349,546 62 308,444.00- 0.00 41,402 62 1 
G-DEC-§Z 

JACOBS LEW SAP 500 

6 170 000- 
6-JLM-02 FLEET BOSTON FfHL CORP CON 159,419 00 189,419 00 ZOz.Z9Z 31- 0.00 12,873 31-11 

I-JUL-OZ 
BARCLAYS US ED STRAY 

' 
a 000- 

RL CORP CM 235,497 90 Z35,497 90 318,440 go- 0 .00 82,942.10-1 fi-AUG-02 FLEET BOSTM Ff' 
0 

JACOBS LEW SAP SOO 

3-SEP-02 FLEET BOSTON F KL ORP CON 1431"0 .30 143,880 .30 207,824 DO- 0 .00 63,%s 70-1 WDOC000- 
6-SEP-OZ 

JACOBS LEVY S&P 500 

793 Do*- 
O-JLIN-02 FLUOR CORP NEW CMN 30,446 .69 30'"s 69 30,966 6s- 0 .00 517 96-1 
S-JUN-02 

BARCLAYS US ED STRAY 

17 460 BOB- 
6- 2 FORD KTR CO DEC CON PAR $0 01 274,"S 00 274,"S 00 Z$7 .740 .80- a 00 IZ,745 80-1 

I 
BARCLAYS US ED STRAY 

O-JM-02 FOREST LABS INC CL A CON S7,648 73 57,648 .73 58,104 .00- 0.00 45S 27-X 807 DO* 
S-AM-02 

BARCLAYS US ED SWAY 

A" CODE/ 
ECTIVE/ 1ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHWS/PAR VALUE ACTUAL REALIZED .A 

IN/LOSS IN TILEKEKI SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY 
r 

DATE (LOCAL CURR/SETTLE CURR) SASE A"OUKT BASE AMOUNT BASE COST BASE COST RASE CURREN" 

42 000- 
-JUN-OZ FIFTH THIRD SA C 1,886 93 fisfi,043."- 0 .00 4,156 93-1 120ORP 651,5ab 93 65 
-JUH-02 

BARCLAYS LOS ED SWAT 

I 
Do BOB- 

-JUN-02 FIFTH THIRD BANCORP 6,444 00 6,444 00 6,533 DO- 0.00 89 00-1 
-JUL-02 

BARCLAYS LIS ED STRAY 
5 470 000- 

,JUN-02 FIRST DATA COR6 CUM 203,757 50 203,757 50 Z19,279 30- 0.00 15,521 .80-1 
-JUL-02 

BARCLAYS LIS ED STRAY 
000- 

10CURP 41,883 55 41,983 ss 4Z,184 56- i-JUM-02 FIRST TENN HAT 0 .00 301.01-X 
.-JUN-QZ 

BARCLAYS LIS EG STRAT 

2,074 000- 77,60Z S9 77,60Z S9 78,708 30- 0.00 1,105 71-1 1-JU01-0Z FISERV INC CON 
,-JUN-02 

BARCLAYS US ED STRAY 

1,240 000- 
.-JUN-02 FISERY INC Can 44,392.00 44 .392 00 47,0S$ DO- 0 .00 2,666 00-1 
I-JUL-02 

BARCLAYS LIS ED STRAY 

,4"c*- 
000- 

,-JUN-GZ FIRSTENERGY CO 281,690 00 281,690 go 294,OS6.61- a 00 12,3&6.81-1 
L-JUL-02 

BARCLAYS US ED :TR'AMT 



TRANSACTION REPORT 
- GAh5 FOR THE PERIOD 01 JANUARY 200 2 THROUGH 51 DECENBER ZOOZ 

TION TION 

NO Cam/ 
ECTIVE/ (ORIGINAL SHARESIPAR VALUE) "RACTUAL/ SHAREWPAR VALUE 
1-FLEHEXT SECURITY DESCRIPTION TRADE DATE DATE BASE MOUNT 

SEP-OZ FORM LABS Ik3c"COCCOON 165,139 .39 -SEP-OZ ., 
COOS LEW SIP SOO 

60 .100-
-NOV-02 FORM LABS INC CL 

A 
cam 6,174.65 

KARSICO CAPITAL "GH7 
3" foo- 

-my oz FORM LABS INC CL A CON 36,605 .11 mv:oz 
HARSICID CAPITAL MOVIT 

238 .000--DEC-02 FOREST LABS INC Ct A cam ZZ,31S .39 
-DEC-OZ HARSICO CAPITAL HONT 

n2.090- -DEC-OZ FOREST LOS INC CL 
A 
CON 67,040 .110 BEC-02 

MARSICD CAPITAL NONT 

-DEC-02 FOINEST LABS INC 4cf-10com 
-DEC-02 VARSICO CAPITAL HIM 

1" :00- -DEC-DZ FOREST LAOS INC CL CON 15,795 .60 
-DEC-OZ MARSICO CAPITAL HUNT 

ACTUAL 
SETTLE DATE 
SAM ANOUNT 

165,139.59 

6,074 .65 

34,60S.11 

22,315.39 

67,040.40 

4,S47.36 

15,79S.40 

REALIZED 
CURRENCY GAIN/LOrS IN 
BASE COSY BASE CURRENCY 

0 .90 460.61-1 

0 on 1,122.1s I 

0 .60 6,759 97 1 

0 .00 2,670 .49 1 

a so 8,270.78 1 

0 .90 SO5.38 I 

0.00 2,093 .50 1 

INVESTMENT 
ME C 

165,600.00- 

41952.50-

30,04S .14-

19,644 .90-

58 .769 62-

31962.00-

13 .701 90- 

ALAN DATE : 19-AN-03 
TRANSACTION REPORT PACE : 791 

F 677684S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 NZS701 
COA FOUNDATION 
ITAL FOUNDATION 

ULN COVE/ 
'FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
.MLEHENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
-R&U- (LOCAL CURFLISETTLE CURR) BASE A"OUNT BASE ANOUNT -Ran-cm BASE COST BASE CURREM7Y 

3 300 000- 
I-DEC-02 FOREST LABS IW CL A CON 317,SZZ .05 317,SZZ.05 SZ1,042.81- 0.00 3,SZO.76-1 
I-DEC-02 

JACOBS LEVY SIP SOO 
1,220 ago- 

.-JUlf-82 FORTUNE BRANDS INC CON 67,z7o so 67,270.40 70,3S9.84- 9.00 3,089.84-1 
JUL-62 

BARCLAYS LOS EQ STRAIT 
Izz BOB- 

F-DEC-02 -FOUR SEASONS HOTELi 
L 
TO VIC 3,609.91 4 .00 S,703 74- 0.00 2,093.83-1 

I-JM-93 SHS 
HARSICID CAPITAL NM 

396 Do*- 
D-DEC-02 WOUR SEASONS HOTELS LTD VIC 11,488.46 0.90 18,513.79- 0.00 71OZ5 .31-1 
%-JAN-03 SHS 

HARSICO CAPITAL PINT 

277.000- 
1 
:DEC-OZ WOUR SEASONS HUMS LTD VIC 8,631 .73 a 00 IZ,950 .30- 6 .00 4,919.57-1 
6 JAN-03 SM 

PARSIOD CAPITAL NGWT 
3 146 ago- 

I- 
:* FRANKLIN RES ME CON 134,546.78 130,548 .78 132,383.66- 0.00 1,&'14 .90-1 

5 
BARCLAYS US EQ STRAT 

Z 504 BOB- 
I-JUN-02 FREEPOW NEWAU COPPER B 48,220 .57 ",ZZ@.57 47,250 .48- 0 .00 970 .09 1 
S-JLN-02 

BARCLAYS US EO STRAT 

@ Mellon TrustSm 
Mellon Bmk, N.A 

RUN DATE : 19-JUH-03 
PACE : 790 
KZ5711 



@ Mellon Trustso 
Mellon Bank, NA 

TRANSACTION REPORT 
X 5 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
-CO ATION ITAWATION 

RUN DATE 19-JUM-03 
PACE 792 
MZ5701 

RdM DATE 19-JM-03 
TRANSACTION REPORT PACE 793 

kLF G"b"S FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 "Z5701 
kLCOA FOUNDATION 
rOTAL FOUNDATION 

WAN CODE/ 
(ORIGINAL SHARES/PAR VALUE) _FFECTIVE/ ACTUAL REALIZED 'ONTRACTUAL/ SHARES/PAR VALUE 

;ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CURRI BASE AMOUNT BASE AMOUNT BASE COST BASE: COST BASE CURRENCY 

6Z6 Goo- 
ll-DEC-02 GENERAL DYNAMICS CORP CON 50,592 17 S0,592 17 67,565 09- a Do 16,772 91-1 
L6-DEC-OZ 

MARSICO CAPITAL KGMT 
424 Boo- 33.975 74 46,322 as- a 00 ~2,347 11-1 IZ-DEC-02 GENERAL DYNAMICS CORP CON 33,97S 74 

17-DEC-02 
MARSICO CAPITAL "GHT 

966 000- fi7,399 22 94,612 23- a cc 27,ZZ3 01-1 L3-DEC-02 GENERAL DYNAMICS CORP CON 67,389.22 
LB-DEC-02 

KARSIC0 CAPITAL HCHT 
43 Sil Boo- 

ZD-JM-02 GENERAL ELEC c6 CON I .Z92,150 78 1,292,150 78 11320,Ssa as- 0 go 28,408 .07-1 
Z5-JUH-oZ 

BARCLAYS US ED STRAT 

S 49 aso Ron- 
zfi-jLo"-oz GENERAL ELEC C6 CUM 11469198S 00 1,469,985 Go 1,512,340 SO- 0 00 42,355.50-
01-JUL-02 

BARCLAYS LOS ED STRAT 

28 902 000- 
1 6 CON 539,956 97 539,856 97 573,675 70- 0 00 33,alS 73-04-SFV-02 GENERAL ELEC 

C 

KLRSICO CAPITAL MCKY 
'9 5 -w 148 000- 
D4-SEP-02 GENERAL ELEC CD CON 4,Z17.13 4,217.13 4,491 go- 0 on 274 

67-09-SEP-02 
KARSICO CAPITAL MGMT 

4AM CODE/ 
~FECTIVE/ fORIGIMAL SHARES/PAR VALUE) 
ONTRACTU&L/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEMENT SECURITY DESCRIPTION WADE DATE SETTLE DATE INVESTMENT CURRENCY GAIM/LOSS IN 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE CBS BASE COST BASE 

1,700 000- 
6-JLM-02 rANKETT INC CON 125,698 .00 I?S,698 no IsO'BS2 40- 0 00 5,154 49-1 
I-JUL-02 

BARCLAYS US ED STRAT 

2 100 000- 
O-DEC-02 -GANNETT INC C6A ISO,893 47 0 00 260,713 DO- 0 00 9,819 53-1 

5-JAM-03 
JACOBS LEVY S&P 500 

G-JUM-02 GAP INC CUM 
15 .043 000- 

219PS91 09 219,591 09 218,875 6S- 0 00 715 44 1 
S-JUM-02 

BARCLAYS US ED STRAT 

0-JUH-QZ rATEWAY INC 
4,135 000- 

19,177 55 Iq'I-r7 SS ZOIS92 so- a 00 1,414 75-1 

S-JUM-oz 
BARCLAYS US ED STRAT 

6-JLIN-02 GENENTECH INC 
1,640.000- 

55,760 00 55,760 00 S4,418 48- a go 1,541 5Z I 
I-JUL-02 

BARCLAYS US ED STRAT 

z Iz . aoO- 
7-JUL-OZ GENERAL DYNANIIS CORP CON 191,842 82 191,842.62 228,330 Go- 0 Do 36,487 18-1 

Z-JUL-OZ 
MARSIC0 CAPITAL NMI 

6-OCT-OZ GENERAL DYNAMICS CORP CON 62,366 9Z 62's" 92 86,600 00- a 00 ZS,631 06-1 goo Boo- 
I-OC7-02 

KARSICU CAPITAL MONT 



TRANSACTION REPORT 
RIM DATE : 19-JLM-03 

F G"8845 
PAGE : 795 

CDA FOUIMTION 
FOR THE PERIOD 01 JANUARY Z092 THROUGH 31 DECEPM 2002 NZ5701 

TAL FOLKDATXON 

AN CONJ 
FECTIVE/ (ORIGINAL SHAM/PAR VALUE) 
KTRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED 
ITLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIWLOSS IN 
-PATE (LOCAL CURRISETTLE CM) BASE AMOUNT BASE A"DUNT BASE COST SAM COST USE CIMMENCY 

10 000 000- 
-OCT-02 GENERAL ELEC Z6 EiA 220,1193 .34 220,493.34 303.300 .00- 0 00 83,006.66-1 
OCT-az 

JACOBS LEVY S&P 500 
20 000 000- 

-OCT-OZ GENERAL ELEC E6 cm 2zo,ags .54 ZZO,895.34 3o3.SOO.OO_ 0.00 82,604.66-1 
OCT-02 

JACOBS LEVY S&P 500 
2 300 660- 

-OCT-62 GENERAL ELEC E6 com 50,629 .5Z 50,629 .5Z 69,605.00- 9.00 
M-02 

JACOBS LEW S&P SO* 
S 454 008- 

-Jt*-62 GENERAL HIS IR Com 237,230 .94 237,230 94 239,376 .06- 0 .90 Z,1'15.12-1 
JUM-02 

BARCLAYS US EG SMT 
9 080 BOB- 

-JUL-02 GENERAL KTWS 660 CON 420,262 .34 420,2112.34 483.7&B .00- 0 01 63,S25.66-1 
JUL-02 

JACOBS LEW SO SIO 
1 622.000- 

GENERAL KTRS EW COM 69,575 .92 69,47S.92 91,383 ."- 9 .00 21,507.56-1 

NARSICO CAPITAL PIXT 
44,000- 

-AM-02 GENERAL KTRS COW CON 1,917 .02 1,917.02 2,478 .%- 0.00 
JUL-92 

HARSICO CAPITAL ISM 

@ Mellon Trustsm 
Mellon Book. N-A 

RUN DATE; 19-JUN-13 
TRANSACTION REPORT ACE 

: 
7% 

G FOR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECENBER 2002 RZS701 
MA TIOK rAL &TION 

IN CODE/ 
EC71VE/ (ORIGINAL SHARES/PAR VALUE) 
4TRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
rTL[HENT SECURITY DESCRIPTION TRADE BATE SETTLE DATE INVESTMENT CURRENCY rAIK/LOSS IN 
DATE -4LOCAL CURRISETTLE CURR) RASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

60 ago- 
-SEP-02 GENERAL ELEC WCON 167,Z7Z." 167,Z?Z.48 180,966.00- 0.00 15,613 .s2-1 
-SEP-12 

HARSICO CAPITAL HCHT 
Ific DID- 

-SEP-92 GENERAL ELEC & can 146,615.12 146oals .11 156,606.00- 0 .00 9,790 .891-1 
SEP-02 HARSICO CAPITAL RM 

34 060- 
-901-02 GENERAL ELEC 44CON 40,918.57 40,818 .57 43 .SZI ."- 0 .00 2,703.33-1 
SEP-42 

KARSICO, CAPITAL HCHT 
04 016- 

-SEP-02 GENERAL ELEC WCON 111,467.07 111,467 .07 115,S72.90- 0.00 4,105.73-1 
SEP-0Z NARSICO CAPITAL POW 

1 402.060- 
-SEP-02 GENERAL ELEC U cam 40,81S .05 40,815.0s 4ZIS50 .70- 0 .00 1,73S.65-1 
SEP-OZ 

HARSIC0 CAPITAL HGKT 
1 904 000- 

-SEP-02 GENERAL ELEC 66 cc" 35,733 .53 55,733 .53 57,786 .40- 0 .00 2o952.87-1 
SEP-02 NARSICO CAPITAL WHY 

6 257 000- 
-SEP-02 GENERAL ELEC E6 cam 169,216 .71 169,216 .71 lag,agg .gs- 0 .00 zo,"3.24-1 
SEP-02 

KARSICD CAPITAL 10" 



TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 

-D ATION . 
A FALM ATION 

AN CODE/ 
FECTIVE/ CORIGINAL SHARES/PAR VALUE) 
KRACTUAL/ SHARES/PAR VALUE 
TTLEMEXT SECUQIjY DESCRIPTION TRADE DATE 

(LOCAL CURR/SETTLE CURB) BASE AMOUNT 

364 BOB- 
-JUL-02 GENERAL "IRS CORP CON 16,098 71 
-.A)1-92 

KARSICO CAPITAL MCKT 

2 990 BOB- 
-JUL-02 GENERAL MTRS C6VP CON 124IS98 68 
-JUL-02 
-JUL-OZ 

MARSICO CAPITAL MM 
3 052 BOB- 

-JUL-02 GENERAL KIRS C60 con 13019SO am 
-AM.-OZ 

KARSIC0 CAPITAL MGMT 

3 134 DO*- 
~-AUG-02 GENERAL KIRS aw CON 146,397 8a 
-AUG-OZ 

KARSICD CAPITAL NOT 

2 OS6 BOB- 
,AUC-OZ GENERAL MTRS C60 CON 96,530 20 
.-ALIG-OZ 

KARSICO CAPITAL MGMT 
1 020 BOB- 

-AUG-02 GENERAL MTRS Ui~ con 45,490 35 
.-ALIC-OZ 

MARSICO CAPITAL ISM 

I 
Sao BOB- 

t-AUG-OZ GENERAL MMS Cw Con ",562.6! 
,-ALPC-OZ 

KARSICO CAPITAL MGXT 

REALIZED 
CURRENCY GAIN/LOSS I" 
BASE-COST BASE CURRENCY 

0 00 4,831 .91-1 

a co 35,532 .28-1 

ACTUAL 
SETTLE DATE BASE AMOUNT 

16,098 71 

124,598 68 

INKSTMENT 
BASE COST 

20,930 .62-

160,180 96- 

130,050 03 162p976 .07- a 00 32,9ZS."-l 

146,S97 U 176,569 .56- 0 .00 30,171 .69-1 

96,530 20 115,835 .04- a Do 19,304 64-1 

48,490 35 57,4" GO- a 00 6,976 45-1 

"'562 63 105,386.07- 0 00 16,323 44-1 

RUN DATE 19-JLM-03 
PACE 797 
M25701 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 LF G778a4S 

LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL 
ONTRACTUAL/ SHARES/PAR VALUE 
ETTLEMENT SECMITY DESCRIPTION 

DATE (LOCAL CURR/SETTLE CURB) 

zS0 000-
fi-JUM-02 GENERAL MOTORS CORP CL H NEW 
I-JUL-02 

BARCLAYS US ED STRAT 
2 too 000-

4-DEC-OZ CENUEX CORP C6A 
O-OEC-OZ 

JACOBS LEVY SOP 500 
I S23 BOB-

O-JUN-02 GENUINE PARTS to CON 
5-JUM-02 

BARCLAYS US ED STRAT 
3 491 000-

o-jum-oz cEmzvm CORP c6i 
.5-JUN-02 

BARCLAYS UPS ED STRAT 
1 070 000-

:6-JUM-02 GEORGIA PAC Cu~ CON 
Q-JUL-OZ 

BARCLAYS US EQ STRAT 

700 000-
7-1V GILEAD SCIENCES INC CC" 
,a- 

JACOBS LEW S&P SOO 

:0-JUM-02 GILLETTE CO 
13,676 000-
CON 

BARCLAYS US EG STRAT 

SHARFS/PAR VALUE) ACTUAL REALIZED 
TRADE DATE SETTLE DATE INVESTMENT CURRENCY GATN/LOSS IN 
SASE AMOUNT BASE AMOLKI BASE COST BASE COST BASE CURREM 

Z'4zS 00 2'4ZS 00 2,638 Do- 0 on 213 00-1 

68,005 93 68,003 93 S7,IS9 90- a 00 10,644 03 31 

54, m 61 54'm fit 55,010.76- 0 no 233 .15- 1 

68,763.64 69,763.64 90,312.17- 0 00 ZI,548 53-1 

Z7,327 50 27,3Z7 .80 Z9,IS9 64- 0 00 1,831 .64-1 

ZS,319 63 Z5,319 63 22P954 40- 0 .00 2,365 25 1 

4a4'qoq at 484,909 01 456,455.32- a 00 1,546.31-1 

@ Mellon Trusts" 
Mellon Bank, NA 

RUN DATE 19- JLIN-03 
PACE 796 
IZ5701 



TRANSACTION REPORT 
RUN BATE- 19-JUH-03 

F C775845 FOR THE PERIM 01 JANUARY 2002 THROW 31 DECEPMER 2002 
PACE 799 

:CDA FOUNDATION 
KZ5701 

YTAL FOUNDATION 

UA COVE/ 
-FECTIVE/ (ORIGINfil. SHARES/PAR VALUE) 
INTRACTUAL/ SHARESMAR VALUE ACTUAL REALIZED 
TILENENT SECURITY DESCRIPTION TRADE DATE SETTLE BATE INVESTMENT CURRENCY CAIK/LCSS IN 
PATE (LOCAL CUAR/SETTLE CURR) BASE ANOU01T BASE MOUNT BASE COST BASE COST BASE CURRENCY 

900 .000- 
$-ANt-02 GREENPOINT FINL CORP CON 43,200 .00 43,260 .00 45,091 .80- 0 .00 11691.60-1 
L-JUL-OZ 

BARCLAYS US ED STRAY 

680 .004- 
I-AN-02 CUIDANT CORP CON 20,765.21 20,7fiS.21 22,419.6o- 0.00 1,654.39-1 
5-JU*-02 

BARCLAYS LIS ED STRAT 

6-JLN-02 CUIDANT cow Cog 
20.000- 

Z3,952 .20 23,95z.zo Z7,035.40- 0.00 3,093 .20-1 
L-JUL-12 

BARCLAYS LIS ED STRAT 
3 SDO.000- 

S-M-02 CUIDW cow ai 103,793.87 103,793.67 IZ5,z" .Oo- 0 .00 Z1169Z.13-1 
I-OCT-02 

JACOBS LEVY S&P SOO 

D-JLPFOZ HCA INC 4561OZ8.13 4S6,OZO .13 4"1920 .20- 0 .00 3,900.97-1 
5-JUN-0Z 

BARCLAYS US ED STRAT 

I- HCA INC izilsis 44 121,51S.44 1381661 So- 0 .09 17,146.14-1 

HARSICO CAPITAL N;KT 

1-UN-02 HCA INC 974 .92 48,979 92 52,657 63- 0.40 3,678 .71-1 
4-NOV-02 

HARSICO CAPITAL NONT 

@ Mellon Trust 
WA 

Mellon Bank, NA. 

RUN OATE- 19~JU*-03 
TRANSACTION REPORT PAW: 798 

F FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECDMER ZOOZ QS701 Co 
CA ATTION" T&L W 

AN 
CODE/ 

FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHARESMAR VALUE ACTUAL REALIZED 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE BATE INVESTMENT CURRENCY CAIN/LOSS IN 

(LOCAL CLMSETTLE CURR) BASE A"OUNT BASE APPLOn BASE COST BASE COST BASE CURRENCY 

1 080.100- 
JUL:02 GILLETT E CO CiA 36,2".60 36,29S .89 36,41S.60- 0 .00 2,116.80-1 :JUN 

02 
BARCLAYS LIS ED STRAT 

2942 000- 
-Jt1t-8Z GOLDEN WEST FI COW BEL CON 113,GZB.Sg 113,OZ& .59 IIZ,903.92- 0.00 IZ4.67 1 
-itmo-oz 

BARCLAYS US EQ STRAT 
ZS0 .006- 

-JU*-QZ COLDHAN SO GROUP INC CON 17,708.40 17,700 .09 Isgi7s.50- 0.00 47S.S8-I 
-JUL-GZ 

BARCLAYS LIS ED STRAY 

-JU*-8Z GOODRICH CORP 74,560.80 74,560 .80 0 .00 6,733."-1 
-JUL-OZ 

BARCLAYS LIS ED STRAT 

-DEC-02 GOODRICH COW 
S,200.006- 

91,157.41 91,157 41 135,263.44- 0 .00 44,106.03-1 
.-DEC-02 

JACOBS LEVY S&P 500 

927.000- 
,-JU*-@Z GRAINCER N m INC CON 45,419.51 45,410.Sl 46,108.96- 0.00 696.47-1 
,-JU*-02 

BARCLAYS US ED STRAT 

873 .000- 
P-JU*-02 GREAT LAKES CHER CORP CON 22,590.80 Z2,590 80 22,139.23- 0 .00 651 .5z I 
,-JUH-02 

BARCLAYS LIS EG STRAT 



RUN DATE 19-JUM-02. 
PAGE 801 
M25701 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ LF C77a845 

LCOA FOUNDATION 
DIAL FULDIDATION 

RAN CODEJ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
OKTRACTUAL/ SHARES/PAR VALUE 
ETTLEMEWT SECUR17Y DESCRIPTION TRADE DATE 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT 

750 *CC- 
6-JUN-0Z HARTFORD FIML SVCS GROUP INC 44,Z55 00 
-1-JUL-02 CON 

BARCLAYS US ED STRAY 
3 00 000- 

;S-MOV-02 HARTFORD FIKL NICS GROUP INC 131 .737 66 
18_kvv_CZ cam 

JACOBS LEW S&P 500 

:O-JU11-02 HASBRO INC 
1 .80S COO- 

t5_JUH_*Z 
CON 26,872 03 

BARCLAYS US ED STRAT 

3 724 BOB- 
;*-JUM-0Z HEALTHSOUTH C60 Cam 49,818 17 
!S_JUM_CZ 

BARCLAYS LIS ED STRAT 
4 zas BOB- 

!0-JUH-02 HEALTH MGMT A.SiR INC NEW CL A 91,Z37 34 
!S_JUN_0Z cam 

BARCLAYS LIS ED STRAT 
4 S69 Dan- 

!0- HEINZ H J CO C 187 .675 27 !S_162 
2 

BARCLAYS LIS ED STRAT 

1 187 000- 
ED-JLIN-02 HERCULES INC C 14,2~ 94 
ZS-JLN-02 

BARCLAYS US ED STRAT 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
RASE AMOUNT BASE COST BASE COST BASE CURRENCY 

44,23S 00 46,357 SO- a 00 2,12Z so-I 

131,737 " 191 .611 00- a 00 591873 34-1 

26,872 03 Z7,075 Go- 0 00 Z02 97-1 

49,818 17 SZ,024 .28- 0 00 Z1206 ii-I 

91,257 34 93,561 ZS_ a Do 21323 91-1 

187,675 27 187,598 .32- 0 Do 76 95 1 

14,2" " 14,160 91- 0 cc lot .03 I 

Mellon Trust5m 

Mellon Bank, NA 
RUN DATE 19-JUM-03 

TRANSACTION REPORT PACE fto 
cidiks FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 20OZ "25701 

:OA LqWATION 
FAL TION 

A14 CODE/ 
FECTIVE/ IORIGINAL SHARESIPAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMEMT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AM BASE COST BASE COST BASE CURRENCY 

-NOV-02 HCA INC 
3,230 COO- 

IZI,642 98 IZI'"Z 98 129,439 99- 0 on 7,797 01-1 
MON-02 

MARSICO CAPITAL MQKT 

-MOV-02 MCA INC I'Z50 BOB- 47,075 46 17,075 46 so'092 Be- 0 00 3,017 42-1 
MV-02 

KARSICO CAPITAL MM 
11940 400- -JUM-02 HALLIBURTON CO CON 30,105 go 30,108 so 32,430 90- 0 00 2,322 10-1 

JUL-02 
BARCLAYS US ED STRAT 

mo 000- .-JUH-02 HANC= JOHN FIML SVCS INC CON 12,330 00 12,330 00 12,461 92- 0 cc 151 92-1 
-JUL-02 BARCLAYS US ED STRAT 

2 230 000- 
,-JUM-DZ HARRAHS fl~ fmc CON ga's" .00 98's" 00 104,213 go- 0 00 5,647 90-1 
JUL-02 BARCLAYS LIS ED STRAT 

640 000- 
,-JUN-02 HARSCO CORP 23,686 40 23,686 40 ZZ,996 48- 0 an 689 92 1 
L-JUL-aZ 

BARCLAYS US ED STRAT 
3 300 COG- 

I-DEC-02 MARTE-HAMIS IR cam S9,99Z 19 59'"2 19 6B,217 60- a 00 fi'm 41-1 
S-DEC-02 

JACOBS LEW S&P 508 



RUN DATE-. 19-JLM-03 
TRANSACTION REPORT PAGE : 803 

F 0778MS FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECOMER 2002 MZ5701 
COA FOUNDATION 
MAL FOUNDATION 

AN CODE/ 
IFECTIVE/ CORICINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEKW SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
vArE (LOCAL CURRISETTLE CURRY BASE AMOUNT BASF ANXW BASF COST BASE COST am CLIWDNzr 

480 .000- 
.-JUN-02 HORNEI. FOODS CORP CC" 11,448 00 11,448.00 11,314.56- 0 .00 133.44 1 
-JUL-02 

BARCLAYS LIS ED STRAT 
2,330 000- 

,-JUH-02 HOUSEHOLD INTL INC CC" 113,354.50 I13,SS4.SO 119,616 .09- 0 .00 &,eA1 .Sq-1 
-JUL-02 

BARCLAYS LIS ED STRAT 

5, 
100*000 IGZ,303.47 162,303.47 2981"0 .00- 0 .00 156,6" .55-1 -OCT-OZ HOUSEHOLD INTL INC CON 

,IXT-02 
JACOBS LEVY S&P 500 

I'sm .000- 
I-JUM-02 HUHANA INC C13M ZS,70S." ZS,705 ." Z6,216 06- 0 00 516.07-1 
--JUN-0Z 

BARCLAYS US ED STRAT 

150.000- 
.-JUN-02 HUMAN GERM SCIENCES INC CON 2,905 .00 1,905.00 1,941 .30- 0.00 36.30-1 
-JUL-02 

BARCLAYS US ED STRAT 
1 270 000- 

HUNTINGTON RAifikWS INC 44,985.50 44,98S.SO 45,036.60- 0.00 51.30-1 

BARCLAYS US ED ST'RAT 
S,140.000- 

I-JLN-02 INS HEALTH INC CON 200,370.89 100,370.89 102,388.80- 0 .00 2,017.91-1 
.-JUN-02 

BARCLAYS US ED STRAT 

@ Mellon Trustsm 

Mellon Bank . NA- 

TRANSACTION REPERT RUN DATE : 19-AW03 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECEKBER ZOOZ ;ff 802 

M 
ATION 

7j, 

raft ATION 

LN CODE/ ECIIVE/ (ORIGINAL SHARES/pPAR VALUE) 
ITRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
rTLEME)ff SECURITY DESCRIPTION TRADE BATE SETTLE DATE INVESTMENT CURRENCY GAIK/LCSS IN 
DATE (LOCAL R/SETILE CUfM) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

-JUH-0Z HERSHEY FOODS 337,488 . 00 337,495.0 349,9Z3.95- 0 .00 IZ,433 .95-1 
JLIL-02 

BARCLAYS LIS ED STRAT 
14 040 000- 

-JUN-02 HMETT PACKAF16 CO'Com 208,072 .80 208,072 .80 Z37,976 DO- 0 .00 29,905 .20-1 
JUL-02 

BARCLAYS US ED STRAT 
41w .000- 

-AUC-02 HILTON HOTELS CON 52.643 .20 SZ,643 .20 63,618.00- 0.00 10,774 .86-1 
ALIC-02 

JACOBS LEW S&P SOD 
17,649 .000- 

-JUW-0Z NONE DEPOT INC CON 6SI,611 .67 651,621 .67 672,024.45- 0 go 20,403 .18-1 
JUN-02 

BARCLAYS US EQ STRAT 
Z2,910 .000- 

-JUN-112 NONE DEPOT INC cam a37.131 .40 837,131.40 "2,561 .50- 0 .00 ZS,430 .10-1 
JUL-02 

BARCLAYS US ED STRAT 

3 '9" . 
000- 

-JUN-02 HONEYWELL INTL INC CON 142,929 Go 14z,gzg.Go 164,170 .66- 0 .00 1,241 88-1 
JUN-5Z 

BARCLAYS US ED STRAT 
3, 880 .000 

-JUN-02 HONEYWELL INTL INC CON 136,032 .80 136,032 .80 141,115.60- 0 .00 5,03Z.89-1 
JUL-02 BARCLAYS US ED STRAT 



@ Mellon Trustsm 
Mellon BaD34 NA 

TRANSACTION REPORT F OdibbS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 OECEKBER ZOOZ C O~ DATION 
1TAVqWNDATION 

RUM DATE . 19-JM-23 
PACE 804 
MZ5701 

MH CODE/ 
TECTIVE/ (ORIGINAL ShhRES/PAR VALUE) 
WRACTUAL/ SHARES/PAR VALUE ACTUAL REAL12ED TTLEPM SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTNW CURRENCY CAIK/LOSS IN DATE [LOCAL CURR/SETTLE CURR) BASE MOUNT BASE AMCKWT BASE COST BASE COST 

BIG 900- 
,-JUN-62 ISTAR FINL INC 23,166 00 Z3,166 an Z3,313 42- a 00 147 .42-1 I-JUL-02 

BARCLAYS LIS ED STRAT 
2 040 Sao- 

,-JUH-02 ITT INDS INC 1AD con 140,474 40 140,474 40 140,642 56- a 00 169.16-1 I-JUL-02 
BARCLAYS US ED STRAT 

4,2" 000- 
I-JLIM-02 ILLINOIS TOOL WKS INC con 296,054.61 296,054 fil 296pwa 94- 0 .00 834 .33-1 
;-JUN-02 

BARCLAYS US ED STRAT 

520 000- 
i-JUN-02 IMCLONE SYSTE14 INC 22,881 60 ZZpe3I .6O 22,760 64- 0 00 120.96 1 
L-JUL-02 

BARCLAYS US ED STRAT 
490 000- 

6-JLM-02 IMAGISTICS INTERNATIONAL INC 9,896.00 9,698.00 9,075 78- a Do BZZ.ZZ I 
L-JUL-02 CON 

BARCLAYS US ED SWAT 
a 413 aae- 

D-JUN-02 INHUNEX CORP WW 296.241.38 IB6,Z41 38 195,162.68- 0 .00 619ZI.10-1 5-JLW-02 
BARCLAYS US ED STRAT 

1 060.000- 
6-JUM-02 INK1JWEX CORP iww Z3,288.20 zs,2a& za 24,S37 GO- 0 .00 1,049.40-1 
I-JUL-02 

BARCLAYS US ED STRAT 

TRANSACTION REPORT 
RUM DATE 19-AN-03 

PAGE' 905 
IF C77854S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKSER 2002 KZ5701 
LCOA FOUNDATION 
DIAL FOLDIDATION 

PAN CODE/ 
FFECTIVE/ (ORIGINAL SHNRESIPAR VALUE) 
ONTUACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
.ETTLEHEWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CLWRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/SE7TLE CURV BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CIRRENCY 

:@-JUN-0Z IWO LTD CON 
3,170 DOD- 

69,382 87 69,38Z 87 fia,757 30- 0.00 QS .57 I 
5-JUN-02 

BARCLAYS US ED STRAT 

:a-jLm-oz INTEL CORP 
70,346 BOB- 

1,3S3,275 fil 1,3S3.275 .61 1 .413,251 14- 0.00 S9197S .53-1 
t5-JUN-02 

BARCLAYS US ED STRAT 

:6-JUN-02 INTEL CORP 
34 .500 ODD- 

642,045 00 642,04S 00 693,105 Do- 0 .00 51,060 .00-1 
11-JUL-02 

BARCLAYS LIS ED STRAT 

3,200 DOD- 
13-JUL-0Z INTEL CORP 53,312 .31 53,312 31 64,2" Do- 0 Do 10,975 69-1 
19-JUL-OZ 

JACOBS LEVY S&P 500 
2,900 ODD- 

13-SEP-02 INTEL CORP ","S.29 46,4fi5 29 58,261 DO- 0 00 11,795 71-1 
16-SEP-OZ 

JACOBS LEW S&P 500 

3,300 DOD- 
8 -f22 INTEL CORP 46,495.93 46,495 93 ",297 .00- 0 00 19,801 07-1 

!3 
_ 

JACOBS LEW S&P 500 
9,760 000- 

!fi-JUW-GZ Ish CC" CON 6as,059 00 "5,089 .00 717,563 .00- 0 no SZ,274.00-1 
)I-JUL-OZ 

BARCLAYS LIS ED STRAT 



cillibs 
TRANSACTION REPORT 

FOR THE PERIOD 02 JANUARY ZOOZ THRUM 31 DECEMBER 200Z milmulam 
Al. I 

on 

IN CODE/ 
'ECTIVE/ 

AL 
SHARES/PAR VALUE) 

VIRACTUKU SMARES/PAR VALUE (ORIGIN 
rTLEMENT SECURITY DESCRIPTION TRADE DATE 
DATE 881 BASE AMOUNT 

ALM-02 IBM CORP CON 
4'SOD.000- 

306,37G .S7 
-AW-02 

JACOBS LEW S&P Soo 

-AUG-92 IBM Cow Cam 
4,400 .000- 

344,783.S4 
AUG-OZ 

JACOBS LEW S&P Soo 

-DEC-02 IBM COW CON 
1,300 .000- 

104'Z60 .89 
DEC-02 

_C03S LEVY S&P 500 

-DEC-Oz IBM COW CON 14Z,978.15 
DEC-02 

JACOBS LEW S&P 500 

1,349.000-
-JUM-02 INTL FLAVM A FRAGRANCES INC 44,620.87 
JU*-QZ cam 

BARCLAYS LIS ED STRAT 
1 557.000- 

-JUM-0Z INTERNATIONAL Lik TF0100LOGY 90,829.53 
JUN-02 CON 

BARCLAYS US ED STRAT 
4 265.000 

-JUH-02 INTERNATIONAL OAPER CO CON I&5'"Z.S7 
JLN-02 

BAKLAYS LIS ED STRAT 

ACTUAL 
SETTLE DATE 
BASE AMOUNT 

306,370.S7 

344,703 S4 

104,260 .89 

14Z,978 .15 

64,620 .87 

90,829.53 

185,482 S7 

REALIZED 
CURRENCY GAIN/LOSS IN 
BXSE c"T BASE CURRENCY 

0.00 25,704.43-1 

m.@D 7,376."-l 

0.00 8,905.89 1 

0 .90 100"6.15 1 

1 .20 1,595.47-1 

9.90 410.67-1 

0.00 226 .31-1 

INVESTMENT 
BASE COST 

330,075.00-

352,080.00-

95 .355.00-

ISZ,030 .00-

"'ZI6.74-

91,240.26-

18S,710.88- 

RUN DATE- 19-JLM-03 
PACE : 807 
HZ5701 

TRANSACTION REPORT 
F W778645 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
COA FOUNDATION 
TAL FOUNDATION 

AN CODE/ 
FICTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHARES/PAR VALUE 
TTLEMENT SECURITY DESCRIPTION TRADE DATE 
-PAEL.- (LPCAL CURR/SETTLE CURR) BASE AMOUNT 

6 S" .000- 
-juN-oz xNTERMLIC CiWP- CDS INC CON 164,641." 
JUM-02 

BARCLAYS LIS ED STRAT 

-AUG-02 INTUIT CON 
3,6" .000- 

174,73S.50 
AUr-QZ 

BARCLAYS LIS ED STRAT 
341 coo 000- 

-JUN-02 ISHARES TR MSCf EAFE 1100 FD 38,6"'Z35 9S 
JLNI-02 

-JU*-Q2 
BARCLAYS MON-M ED 

18 509 000- 
-JUN-02 JOS UNIPHASE EW can S4,933.05 
JUN-02 

BARCLAYS US ED STRAT 
16 270.000- 

.-JU*-OZ J P MORGAN Cag a CO Cm 512,342.30 
-JUL-02 

BARCLAYS US ED STRAT 
3 900 @DO- 

JABIL CIRCUIT MC CON 72,628.00 
An US ED STRAT 

1 147 000- 
--JUH-02 JEFFERSON PILO 6w CON 54'm6.81 
--JUM-02 

BARCLAYS LIS ED STRAT 

54,933.05 SI,269 .93- 0.00 3,"3.12 1 

512,342.30 S60,583 62- 0.00 48'm.32-1 

72,4Z&.00 771134 .11- 0.00 4,706.11-1 

54,566.81 54,4k4g.54- 0 Do 46Z.73-1 

@ Mellon Trust Sm 
Mellon Bank, N-AL 

RUN DATE : 19-JUR-03 
PACE : 886 
RZS701 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
BASE AMOUNT BASE COST &M COST BASE CURRENCY 

164,"1.66 172,607.94- 0 .00 7,%5 .38-1 

176,73S.Sg 170,634 87- 0 .00 4,100 .63 1 

38,666 Z35 .95 39,014,492 DO- 0 .00 346,ZSG.05-1 



@ Mellon Trusts" 
Mdlon Bank . NA 

TRANSACTION REPORT 
F 

S 
FOR THE PERIOD al JANUARY 20OZ THSKAXM 31 DECEKSER 2002 

c 
QJ 

ATION TMATICH 

RUN DATE- 19-JUN-03 
PACE Bob 
M25701 

RUN DATE 19-JUN-03 
TRANSACTION REPORT PACE 809 

LF C77984S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 KZS701 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FKCTIVE/ (ORIGINAL SHARESIPAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURPENCY CAIN/LOFSS IN 

DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

670 000- 
6-JUN-02 JOHNSON C7LS INC CON 51,690 so SI,690 .50 57,392 20- a 00 S.701 

70-il-JUL-02 
BARCLAYS US ED STRAT 

2 140 Coo- 
:6-JUM-02 JONES APPAREL 6ioup INC CON 77,439.40 77,489 40 83,246 GO- 0 00 5,756 

60-il-JUL-02 
BARCLAYS US ED STRAT 

3 2S4 000- 
:0-JUN-02 KLA TENCOR Coo 145,182 59 145,182 59 154,272 14- 0 go 9,089 

SS-5-JUN-*2 
BARCLAYS US Ell STRAT 

:6-JUN-02 KPNC CONSULTING 
260cooo- IN 

con 31601 Do 3,601 Go 3pfi9Z 52- a Go 91 
52-11-JUL-02 

BARCLAYS LIS ED STRAT 

;O-JUN-D2 RB HIRE CC" ZIS @Do- 11,119 03 11,119 05 10,520 95- a go 298 08
5-JUN-02 

BARCLAYS US ED STRAT 
260 Coo- 

K5 NONE CON 15,423 80 15,423 80 131085 Be- a 00 338 00 
it- 

BARCLAYS US ED STRAT 
940.000- 

M-JUN-OZ KEANE INC CON I rOS2 .00 12,052 DO 12,240 be- a go 208 
be-)I-JUL-02 

BARCLAY'S US ED STRAT 

'AN CODE/ 
'FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
-TTLEKENT 

'CUR " SilIMMA) 
TRADE DATE SETTLE DATE INVESTPIEWT CURRENCY 

CA 
I 
N/L 

OSS IN 
-R&V- (LOCAL 1URE219 BASE AMOUNT BASE AMOURIT BASE COST BASE COST BASE CURRENC 

170 000- 
.-JUN-02 JEFFERSON PILOT CORP CON 7,899 78 7,889 70 8,Izq AD- 0 00 239 70-1 
-JUL-02 

BARCLAYS US ED STRAT 

I-JLIN-02 JOHNSON A 
JOhAj67I 000- 

ON 
CON 

567,Z92 82 587,292 82 601,524 27- 0 00 14,231 45-1 
.-JUN-02 

BARCLAYS US ED STRAT 

,-JUN-Oz JOHNSON a 119, 
840 

C 
Coo- 

1,074,157.40 1,074,137 60 1,118 .380 BO- 0 00 44,243 20-1 
L-JLIL-42 OK M BARCLAYS LIS ED STRAT 

7 928 000- 
;-JUL-02 JOHNSON a JOHN90H CO" 335,5ZS 04 335,525 04 446,901 36- 0 00 111,376 32-1 
4-JUL-OZ 

NARSICO CAPITAL RGHT 
974 000- 

S-OCT-02 JOHNSON a JOHNSON CON 591484 99 SO,484 99 49,267 38- 0 00 1,217 fil I 
D-OCT-02 

NARSICU CAPITAL NCKT 
3 000 000- 

7-my-02 imposm a JoHR6; CON 173,38S.18 173,38S 18 169.110 00- 0 00 4,27S .18 I 
5-DEC-02 

JACOBS LEW S&P 500 
ISS 000- 

D-JM-82 JOHNSON CILS INC Com 12,867 40 IZ,867 40 13,2T7 30- 0 go 409 90-1 
S-JLN-02 

BARCLAYS LIS ED STRAT 



RUN DATE : 19-JIM-03 
TRANSACTION REPORT PACE : 811 

F C7711845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKBER 2002 KZ5701 
COB FOUNDATION 
TAL FOUNDATION 

AN COVE1 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
q(TRACTLU'Ll, SHARES/PAR VALUE ACTUAL REALIZED 
TTLEHM SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
-RAN- (LOCAL am/sErTLE afig) BASE AMOUNT BASE AMOUNT Aaw-ml BASE COST LASE CURRENCY 

5,800 .000- 
-NDV-0Z RIPMERLY CLARK CORP CON 29Z,064 .70 292,064.70 370,098 DO- 0 .00 78,033.30-1 
MV-0Z 

JACOBS LEVY S&P 500 
1 850 000- 

-JUN-OZ KINDER HORGAN fNC iANS CON 75,326 03 75,326 03 7S,931.50- 0.00 50S.47-1 
JUN-02 

BARCLAYS US ED STRAT 
5 "D 000- 

-JUH-OZ KIM PHARRACERICALS INC CON 109 .754 .40 109,754 40 142,437.94- 0.90 32,"3 .54-1 
-JUL-OZ 

BARCLAYS LIS ED STRAT 

3 OOD .900- 
-JUL-0Z BRIGHT RIODER iNC 17Z,Z".61 172,265.61 1%,961 40- 9.00 22,695.79-1 
-JUL-0Z 

JACOBS LEW S&P 500 

-JUN-OZ KWIS CORP CON 
626.800- 

44,9S6.71 44,956 .71 46,142 46- 0 .90 1,185.75-1 
.-JUH-OZ 

BARCLAYS US ED SMT 
1'"0.000- 

zons cow CON 77o3lo." 77,310 . U 109,444.73- 0 .00 32,133.&S-1 

HARSICID CAPITAL HIM 
3pO#A .00$- 

,-OCT-02 KOHIS COW CON 149,050 .44 149,OSO. " 197,097.27- 0 .90 48'a".63-1 
.-OCT-02 

PARSICO CAPITAL HGKT 

@ Mellon Trust SIA 
Mellon Book, NA~ 

RUN DATE~ 19-JLM-63 
TRANSACTION REPORT AGE: 910 

M! TIM 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECOONEV 2002 112001 

FAL a Tiam 

IN CODE/ 
ECTIVE/ (ORIGINAL S"ARES/PAR VALUE) 
ITRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED 
ITLEMENT SECURI 

Ty ME Ip 
TRADE DATE SETTLE DATE INWST)IM CURRENCY CAIN/LOSS IN 

DATE 
LOCAL 

CURR/S97LETIL011g) BASE AMOUNT BASE COST BASE COST BASE 

4,070.000- 
-JUM-82 KELLOGG CO CON 219,897 34 219,897.34 217,6".50- 0.00 2,ZB7 .B4 I 
-JU*-@Z 

BAMAYS LIS ED STRAT 
600.000- 

-JU*-0Z WENNAHETAL INC CON Z1,228.00 Z1,226 .00 21,77S .20- 0.00 347 20-1 
-JUL-0Z 

BARCLAYS LIS ED STRAY 

-JU*-OZ KERR PICCEE cob 
570 .000- 

193,&SI .OO 193,851 .00 195,711 .68- 0 .00 1'"0."-1 
-JUL-42 

BARCLAYS US ED STRAT 

-JUN-02 KETCORP NEW 
C&766 .060- 

103,366.05 105's".05 104,129 .90- 0 .00 763.aS-1 
-JUN-0Z 

BARCLAYS US ED STRAT 

-JU*-DZ KEYSPAN CORP 39.766.90 39,7".96 39,585 is- 0 .00 181 .75 1 
-JUN-vZ 

BARCLAYS US ED STRAT 

-JUN-OZ KETSPAN CORP 
130.000- 

4,704.70 4,704.70 4,7Z5.50- 0.00 Z0.80-1 
JIJL-02 

BARCLAYS LIS ED STRAT 

1,700.009- 
-JUL-QZ KIKSERLY CLARK CORP CON 98.Z74 .04 9&,Z74.04 108,477 go- 8.00 141202 96-1 
-JUL-QZ 

JACOBS LEVY W SOO 



@ Mellon Trustsm 
Moflon Bank. NA 

TRANSACTION REPORT 
F cAft5 FOR THE PERIOD 01 ILNUARY 2002 THROUGH 31 DECEPMER 2002 
CGAjWTTOH OA 
TAL DATION 

RUN DATE 19:JUH-03 
PACE a 

1 
2 

NZ5701 

RUN DATE 19-JLPN-03 
TRANSACTION REPORT PACE 813 

LF G778845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEKBER 2002 KZ5701 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
awmAc7ukL/ SKARES/PAR VALUE ACTUAL REALLIZED 
ETTLEMEXT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/ oss IN 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT RASE AMOUNT BASE COST BASE COST BASE 

z5z 000- 
11,756 .52 11,756 52 14,S91 .30- 0 00 2,834 78-1 

7-OCT-OZ L-3 COHNURTCATIONS HLDrS INC 
2-OCT-02 CON 

KARSICO CAPITAL HMT 
64 000- 

7-OCT-02 L-3 COMMUNICATIONS HLDcS INC 3,918 94 31918.84 4,863 .77- 0.00 WA 93-1 
2-OCT-02 CON "ARSICO CAPITAL RGHT 

786 000- 
B-OCT-02 L-S CONIMICATIONS HLOCS INC 56,34S 43 36,34s 43 45,510 97- a Do 9,165 54-1 
3-OCT-02 CON 

NARSICO CAPITAL "GNT 
3" 00a- 

I-OCT-02 L-3 COMMUNICATIONS HLDGS INC 17,040 29 17,040 .29 21,076.33- 0 .00 4,036 04-1 
4-OCT-0z CON 

HARSIC0 CAPITAL NGNT 

612 000- 
~-OCT-02 L-3 COMOMICATIONS HLDGS INC 29,399 16 29's" 16 35,436 02- 0.00 6,036 "-1 
-8-OCT-02 CON 

KARSICO CAPITAL RGHT 

47Z 000- 23,0" 41 Z3,066 41 27,329 74- 0 .00 4,263 33-1 
4: L-3 COMMUNICATIONS HIM INC 
F9 cam 

KARSICO CAPITAL HGKT 
fe 630 600- -1 

!S-WT-02 L-3 COMMUNICATIONS HLDCS INC Z9,628 .69 29,626 69 36,478.26 0 .00 6,849.S7 
pa-00-02 cam 

HARSICO CAPITAL HWT 

AN CODE/ 
FECTIVU 10RIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHAREWPAR VALUE ACTUAL REALI211) 
ITLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIWLOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE ANOM BASE AMOUNT BASE COST BASE COST BASE 

5,SSO 000- 
-OCT-02 KUNLS CORP CON 289,592 49 z8q,S92 49 383,981 20- a 00 94,388 .71-1 
-OCT-02 KARSICO CAPITAL NGRT 

10,95Z 000- 
-JUN-DZ KROGER CO CON 212,440 SO ZIZ,440 50 214,659 20- 0 00 2,218 70-1 
-JUN-02 BARCLAYS LOS ED STRAT 

-JUN-02 KROGER GO CON 
1,470 000- 29,1SO 10 Z9,150 10 26,612 Do- 0.00 338 10 1 

-JUL-02 BARCLAYS LOS ED STRAT 
181 000- 

,-JUN-OZ LS1 LOGIC CORP CON 1,572 48 I,S72 48 1'"3 30- 0 00 II0.3Z-1 
.-JUN-Oz BARCLAYS US EQ STRAT 

Soo 000- -1 .-SEP-02 L-3 COHHUaUtCATIONS HIM INC zS1381 .18 2s,361 18 Z8,951 .00- 0.00 5,569 .&Z 
i-SEP-02 CON 

JACOBS LEW S&P 500 
64 0 a AN 

,-OCT-02 L-3 COMMICATIONS DGS INC 31,634 31,654 66 37,520 SO- 0 00 slags 84-1 
L-OCT-Oz cam HARSICO CAPITAL NCKT 

250 *Go- -1 ,-OCT-OZ L-3 CANINUNICATTONS HLDGS INC IZIZ04 .73 12,204 73 14,475 5D- 0 .00 Z,Z7a T? 
I-OCT-02 CON HARSICO CAPITAL HM 



TRANSACTION REPORT 
RUN DATE- 19-JUN-03 

CTYM45 
PACE : GIs 

MA FOUNWATION 
FOR THE PERIOD 01 JANUARY 200Z THROUGH 31 BECEMU31 ZOOZ "25701 

FAL FOUNDATION 

U1 CODE/ 
ECTIVE/ (ORIGINAL SHAREWPAR VALLE) 
fTRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED 
r7LEMENT SECURITY DESCRIPTION TRAM DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CtWRISETTLE CURR) USE ANOUNT BASE A"OUNT BASE COST AASE COST BASE CURRENM 

1 090 999- 
-JUN-OZ LAFARGE MTN AaICA INC 39163Z.40 59,632 40 42,890.aa- 0 .00 2,258.48-1 
JUL-02 

BARCLAYS US ED STRAT 

-JU*-OZ LEAR COW CON 8,810 .00 51810 .00 8,614.40- 0.00 19S.60 1 
JUL-02 

BARCLAYS LIS ED STRAT 

2 318.000- 
-JWW-OZ LEGGETT A PLAH INC CON S7,642.Z& S71"2 IS S7,741.39- 0.00 ".10-1 
JU*-OZ 

BARCLAYS US EG STRAT 
1 840 .000- 

-JU*-OZ LENRAN BROS HLffi INC cm 109,774.40 109,774.40 108,655.68- 0.00 1,116.72 1 
Arl.-OZ 

BARCLAYS LIS ED STRAT 

1 219 .000- 
-DEC-OZ LEHMAN INDS HLfiii INC am 67,390.28 67,38O .Z6 74,553 .7a- 0.00 7,173 .50-1 
DEC-02 

HARSICO CAPITAL HINT 

62 .000- 
JEC-12 LEHHAN GROS HLOCS INC CON S,479.9S 3,479 .9S 3,795.OZ- 0 .00 515 .07-1 
DE19 

HARSICO CAPITAL HCHT 
1 816 .000- 

-DEC-02 LEWAN GROS Kfiii INC CON 101,815.15 101,825 .1s 111,157.36- 0 .00 9,342 .21-1 
DEC-02 

KARSICO CAPITAL HENT 

@ Mellon Trusts' 

Mellon Bank, NA 

07AMS TRANSACTION 
RUN DAT%19-JUN-03 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENBER 2002 
GE : 614 

Oh IWTION 
MZ5701 

AL 710" 

N 
COVEJ 

ECTIVF/ (ORIGINAL SHARES/PAR VALUE) ,TRACTUAU SHARES/PAR VALUE ACTUAL REALIZED 
TLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTKENT CURRENCY CAIK/LOSS IN 
BAR -ILOCAL CURR/SETTLE CLWR) BASE A"OLKT BASE ANDOUNT BASE COST BASE COST BASE CURRENCY 

1 474 . 
OCT-02 L-3 CMKMCATf H6L00- 
OCT-OZ cam OHS Ocs INC 67,BS4 .57 67.854 57 aS,347.55- 0 .00 17,492 .96-1 

HARSICO CAP17AL HOW 

OCT-02 L-3 CONHUNICA 
1 504 GIs- 

NOV-42 CON TfOHS HLDCS INC 69,041 .74 69,041.74 87,064.61- 0 .00 18,042 .67-1 
KARSICO CAPITAL MT 

1 206.000- 
OCT-02 L-3 CONNUKICATfONS HLDOS INC ss,65Z .&I 55,65Z al "A31.94- 0 .00 6,979 .13-1 
may-02 cam 

HARSICO CAPITAL HCHT 

WV-OZ L-S CONHUNICA 
2 766 000- 

NOV-OZ Cam 
7fONS*HLOGS INC BZ,64Z .06 &Z'"Z.06 83,391 .93- 0.00 769.67-1 

HARSICO CAPITAL N;KT 
1 66Z 900- 

MV-02 L-3 CO1V1UNICATfONS*HLDCS INC 69,Z93 .70 69,293.70 75,647.72- 0 .00 6,354.GZ-1 
NOV-0Z CON 

HARSIC0 CAPITAL POW 
428 .0 

IOV-02 L-3 COMMICATI H08- 
-NOV-0Z CON 06 LDCS INC 19,317 .19 19P317.19 za'ZI6.59- 0.00 ST3 .31-1 

KARSICO CAPITAL PONT 
3 508 @DO- 

-NOV-02 L-3 COHHUHICATfONS*HLDGS INC 148,560.72 148,580.72 165,650.57- 0.00 17,069.65-1 
MV-02 cam 

HARSICO CAPITAL NCHT 



RUN DATE 19-JLIN-03 
PACE - 817 
MZS701 TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER Z002 LF 9779845 
LCOA FOLJXDATION 
OTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ CORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE 
ETTLEMENT SECURITY DESCRIP710H TRADE DATE 

DATE (LOCAL CMR/SETTLE CURRI BASE AMOUNT 

2 Z61 Ann- 
D-JUM-0Z LEXHARK INTER TIONAL INC CON 124,346 73 
S-JLIN-02 

BARCLAYS US ED STRAT 
15 400 BOB- 

6-JUN-82 LIBERTY MEDIA 60 NEW CON SER 130,900.00 
I-JLIL-02 A 

BARCLAYS LIS EQ STRAT 

1 
3,751 BOB- 

D-~-02 LILLY ELI A GO CUM 827,070 Z5 
S_JUN_02 

BARCLAYS LIS ED STRAT 
51000.000-

6-JUN-02 LILLY ELI A CC CON 290,550 00 
-I-JUL-0Z 

BARCLAYS LIS ED STRAT 

12,450 Do*- 
fi-JUN-02 LIMITED BRANDS 

I 
MC 246,510 Do 

Q-JUL-02 
BARCLAYS US ED STRAT 

16 
145 Ban- 

O-JM-02 LINCOLN HATL I RP IND CON 48,269.45 
5-10 

BARCLAYS US ED STRAT 

550 000- 
:6-JU11-02 LINCOLN MAIL CORP IND CUM Z3,IZ7.S0 
11-ML-02 

BARCLAYS US ED STRAT 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CLMREMCY GAIN/LOSS IN 
BASE AMOUNT BASE COS BASE COST BASE CURRENC 

IZ4,346 73 IZZ,885.35- a go 1,461 38 1 

130,900 Do 143,096 go- 0 00 12,196 .80-1 

627,070 Z5 834,410 .6a- 0 00 7,340 43-1 

Z90 .550 Do 303 .400.00- a 00 12 .850 00-1 

246,510 00 Zsfi'IZI AD- 0 00 9,611 40-1 

45,269 AS 49,818 95- 0 00 1,549 50-1 

23,127 50 25,930.SO- a 00 803 00-1 

@ Mellon Trustsm 
Mellon Bank, N.A 

RUN DATE 19-JUM-03 
TRANSACTION REPORT PACE 916 

F C391MLK FOR THE PERIOD 01 JANUARY 2002 THIMAJIGH 31 DECEMBER ZOOZ M25701 
CC W TION 
TAI 

ft 
TION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PPAR VALUE) 
NTRAC7UAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

310 000- 
-DEC-02 LOOM BROS HLDGs INC CON 17,406 .56 17,406 56 la,975 10- 0 00 I's6a 54-1 
DEC-02 

HARSICO CAPITAL MGMT 
130 ago- 

-REC-02 LEHMAN BROS HLDCS INC CON 7,197.30 7,197 30 7,957 30- 0 00 760 00-1 
-DEC-OZ 

MARSICO CAPITAL MCKT 
276 BOB- 

-DEC-02 -LEHMAN BROS HLDGS INC CON 15,059 06 0 no 16,893 96- 0 00 1,854 90-1 
-JAN-05 

KARSICO CAPITAL M;MT 

--DEC-02 -LEHMAN BROS HLb's's,im"C'Zom 74P830 27 0 Do 83,141 .27- 0 00 8,311 00-7 I 
.-JAN-03 

KARSICO CAPITAL KGKT 
316 BOB- 

-KC-02 -LEHMAN UMS HLOGS in CON i6,aga As 0 .00 18,660 43- 0 00 1,769 95-1 
.-JAK-05 

KARSICO CAPITAL MGMT 

I O?z BOB- 
--DEC-02 -LEHMAN BROS Ht6ci IRE CON S7,190 22 0.00 63,303 74- 0 Do 6,113 S2-1 
.-JAM-03 

MARSICO CAPITAL MCMT 
ZoZ Doo- 

I:DEC-az -LEHMAN BROS HLDrS INC CON 10,"7 09 0 00 11,9za so- 0 00 1,131 42-1 
JAM-03 

KARSICO CAPITAL MGMT 



RUN DATE : 19-JUN-03 
TRANSACTION REPORT PAGE- $29 

F 6"U45 FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECEKBER 2002 NZ5701 
COA FOUNDATION 
TAL FOUNDATION 

AN CODE/ 
FECTIVE/ (GRICIN&L SHAREWPAR VALUE) 
NTRACTUALI SHARES/PAR VALUE ACTUAL REALIZED 
tTLENEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INWSTNEXT CURRENCY CAIK/LOSS IN 
DATE (LOCAL CURRISETTLE-rURRI DAM APMUKT BASE MOUNT BASE COST BASE COST BASE CURRENCY 

716.000- 
-OCT-02 LOCKHEED PARTIN CORP CON 39,61Z ZZ 39,412 .22 ",831 .20- 0 .60 91218.93-1 
-OC7-Oz 

MRSICO CAPITAL HOOFT 
740.000- 

-OCT-02 LOCKHEED PARTIN CORP CON 4Ip3SQ.S9 41,3SO .39 50,4".OD- 0.00 9,117.61-1 
-OCT-OZ 

NARSICD CAPITAL HCHT 

3 2% 000- 
-NOV-02 LOCKHEED PAR71A 60 CON 169,13S.87 169,135.87 224,650.80- 0 .00 55,514 .93-1 
-fwv-Oz 

KARSICO CAPITAL "M 
4 53Z 000- 

-NOV-02 LOCKHEED NARTIA 60 CON 229,ZBZ.83 229,28Z .63 31S,796.65- 0 .00 66,SI3.82-I 
-NuV-OZ 

HARSIC0 CAPITAL POW 

824,101- _NOV_OZ LOCKHEED PARTIN 
CORP can 61,628.87 41,623 87 S7,661.6S- 0 Do 16,05Z 78-1 

-*DV-QZ 
HARSICO CAPITAL NWIT 

4 6" 000- 
-NOV-QZ LOCKHEED NARTIA 50 CON 229155S .98 229,SSS.98 326,769.34- 0 00 97,213.36-1 

HARSICO CAPITAL HINIT 
0 2,320 .008- 

JU*-OZ LOEWS COW CON 1261277 .60 IZ6,Z77.60 130,500.00- 0 .90 4,ZZZ.40-1 
-JUL-OZ 

BARCLAYS US ED STRAT 

@ Mellon Trust'm 
Mellon Bank. NA. 

RUN DATE~ 19-jum- 
*3 TRANSACTION AGE : 918 FOR THE PERIOD 01 JANUARY 2002 T=RGUGH' 31 DECEKBER ZOOZ RZ!WOI MA qWTION rAL Tie" 

'N 
CON/ 

ECTIVE/ (ORIGINAL SHAREWPAR VALUE) VRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED 
rTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE BASE AMOUNT BASE A"OLW BASE COST am COST BASE CURRENCY 

5 Sze 000- -JUH-OZ LINEAR TECHNDLU~ Z60 CON I"'853.S3 166,853.53 190,233.20- 0.00 13,429 .67-1 
JU*-OZ BARCLAYS US ED STRAY 

3 600 BOB- -OCT-OZ LINEAR TECHNOLUi 660 can 76,041 .ZS 76,041.ZS 117,Z".U- 0 .00 4I.ZSB .6S-I M-12 
JACOBS LEVY S&P 500 

930 000- 
-JUW-02 LIZ CLAIBORNE INC i0m 28,836 .57 28,836 57 28's" .60- 0 .00 IZ.03-1 JU*-OZ 

BARCLAYS US ED STRAT 
" Do@- 

-OCT-02 LOCKHEED PARTIN CORP CON Z,669.23 Z,869 .13 3,137 .20- 0 .40 Z68.07-1 OCT-02 
HARSICO CAPITAL PONT 

464.000- 
-OCT-12 LOCKHEED PARTIN COW CON Z7,605.72 Z7,64S.7Z sl,"4 .80- 0.10 4,959.08-1 OCT-02 

HARSIC0 CAPITAL POW 
710.000- -OCT-OZ LOCKHEED PARTIN COW CON 41,016.67 41,016.67 46,422 .00- 0.00 7,40S.33-1 

OCT-az 
PLARSICO CAPITAL DOW 

936 BOB- 
-OCT-02 LOCKHEED PARTIN CORP CON 5Z,S81 .77 SZ,581 .77 63,93S.20- 0.00 II .M.43-1 OCT-oz 

HARSICO CAPITAL PICKY 



@ Mellon Trustsm 
Mellon Bank, NA 

TRANSACTION REPORT 
L&S FOR THE PERIOD 61 JANUARY 2002 THROUGH 31 DECEKBER 200Z F I 

co DATION TA DATION 

RUN DATE- 19-JLW-03 
PACE;, 820 
KZ57 

RUN DATE . 19-JLPN-05 
TRANSACTION REPORT PACE 821 

LF C77884S FOR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECEKBER 2002 HZS701 
LCOA FOUNDATION 
DIAL FOLMDATION 

PAN CODE/ 
FFECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREN" rAIN/LOSS IN 

DATE R2 BASE AMOUNT BASE AMOUNT BASE COS BASE COST BASE CURRENCY 

6-JLM-02 LUBRIZOL CORP 
560 BOB- 18,536 00 15,536 00 IRAS4 72- a 00 118.72-1 

I-JUL-02 
BARCLAYS US ED STRAT 

50 739 000- 
O-JM-02 LUCENT TECHNOL6dEs iwc com 74,324 74,524 .66 aZ .073 13- a 00 7,748.47-1 
5-JUH-oZ 

BARCLAYS US ED STRAT 

O-JUN-02 "BIA INC CON 
1,381 000- 7-7,330 91 77,330 91 77,253 14- 0 00 77.77 1 

-5-JUH-02 
BARCLAYS LIS ER STRAT 

. 
fi-JUH-0Z HBKA CORP CON 

3,810 000- 
121,548 50 121,348 50 124,ZSI 7Z- 0 00 2,905 22-1 

,I-JUL-02 
BARCLAYS US ED STRAT 

:2-JUL-02 NEW CORP 
22,824 000- 

CON 331,SZ& 84 331,526 a* 498,490 AD- 0 00 1",963 .56-1 
!S-AL-OZ 

HARSICO CAPITAL HCHT 

11,7" ADD- 
5 02 HWA CORP CON IfiZ,774 59 16Z,774 39 25612" $A- 0 00 93.512 4S-I 

2 

w 
KARSICO CAPITAL NOT 

!S-jLrL-OZ HBNA COW CON 
6,074 000- 53,872 72 93,872 72 13Z,CS6 .86- 0 00 46,1" .14-31 

!6-JUL-02 
HARSICO CAPITAL KGKT 

AN CODE/ 
FECTIVE/ IORIGIKAL SHARESAPAR VALUE) 
HTRAC7UAL/ SHARES/PAR VALUE ACTUAL REALIZED 

TTLENEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IWESTRENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURRtSETTLE CM) BASE AMOUNT BASE AMOUNT BASE COST BASE C057 BASE CURR04CY 

1 017 000 
-JUN-02 LOUISIANA PAC tORP 

CON 15,002 29 18,002 29 18,406 21- 0 00 403 .9Z-1 
-JUN-02 

BARCLAYS LIS ED STRAT 

-JUH-02 LOVES COS INC 
1 
80'" 

a ago- 
74,387 ZZ 74,387 22 75,677 16- a 00 1,289 94-1 

-iLpi-az 
BARCLAYS US ED STRAT 

2 600 000- 
.-JUL-02 LOVES COS INC to" 100,637 57 100,437 57 117,962 DO- 0 00 17,524.43-1 

.-JUL-02 
JACOBS LEW S&P 500 

9 zoo one- 
,-JUL-02 LOVES COS INC to" 344,914 17 344,914 17 417,404 DO- 0 .00 72,409 83-1 
-AUG-02 

JACOBS LEVY S&P 500 

14 Ago- 
I-MV-02 LOVES COS INC CON 539 19 539 19 531 72- 0.00 7 47 1 
.-MOV-02 

KARSICO CAPITAL "GMT 

714 GO*- 
I-MOV-02 LOVES COS INC Con 27,13S.32 27,135 32 27,117 86- 0 00 17 .46 1 

,-MV-02 
"ARSICO CAPITAL MGHT 

I-MY-02 LOVES COS INC 
1 
1 
248 000- 

47,429 81 47,429 81 67,399 29- 0 00 30 .52 1 
i-NOY-02 

ON "ARSICO CAPITAL NS,7 



RUN DATE : 19-JM-03 
PACE : 623 
KZ5701 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 200Z THROUGH 31 DECEMBER 2002 F GnSS45 

COA FOUNDATION 
ITAL FOUNDATION 

tAN CODE/ 
TECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
01TRACTUAL/ SHARES/PAR VALUE 
'TTLEMENT SECURITY DESCRIPTION TRADE DATE 
_R&U_ (LOCAL R,3MLE CURR) DAM AMOUNT 

2 800 .906- 
I-OM-OZ MARRIOTT INTL fNC NEW CL A 93,393 .42 
I-DEC-Oz 

JACOBS LEW S&P 500 
3 400 .000- 

P-DEC-02 MARRIOTT INTL f"C MEN CL A 111,261 .64 
I-DEC-02 

JACOBS LEW S&P Soo 

5,"Z . 000- 
I-JU*-DZ KASCO cow CON 159,973.82 
.-JUN-02 

BARCLAYS US ED STRAT 

1 10 .000- 
,JUN-0Z MASSEY ENERGY & can 15,730.80 
I-JUL-0Z 

BARCLAYS US ED STRAT 
1,008.600-

I-JUN-OZ MATTEL INC CON ZZ,012.03 
;-JUK-OZ 

BARCLAYS US ED STRAI 

6 
200.000- 

L: MATTEL INC Cam 131,0" 00 

BARCLAYS US ED STRAT 
I 1 6" 000- 

I-JLM-02 FAXIM INTEGRAig k6i INC CON 66,064 IS 
;-JUM-02 

BARCLAYS US ED STRAT 

ACTUAL REALIZED 
SETTLE DATE IWESTMENT CURRENCY GAIK/LOSS IN 
SASE AMOUNT A&V--cm am COST BASE CURRENCY 

93,393.4Z 93,110 .08- 8 00 Z83.34 1 

III,Z&I .Ae 113,06Z.24- 0 00 

IS9,973.82 lss,"0.64- 0.00 3,983 .16 1 

Is'no.80 IS,SS7.32- 9.00 37Z." 1 

22 .01Z .03 21,944.16- 0 .00 67.87 1 

131,068 .00 134,974.00- 0 .00 3,906.00-1 

70,739."- 0 .00 4,675.73-1 

@ Mellon Truscm 
Mellon Bank. N.A- 

TRANSACTION REPORT 
RUN DATE 19-JUN-83 

PAGE azz 
FOR THE PERIOD 01 JANUARY 2002 THROW 31 DECEMBER 2082 KZS781 

Al. TION 

ECIIVE/ (ORIGINAL SHARES/PAR VALUE) "I COM/ 
(TRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED 
rTLEMENT SECURMOESCRIPTION TRADE DATE SETTLE DATE IWESTMENT CURRENCY GAIN/LOSS IN 
DATE 

(LOCAL MTTLE 
CU1tR) BASE AMOUNT BASE AMOUNT BASE COST am COST BASE CURRENCY 

2,064.000 
AUN-Oz WIC Im CORP MIS Carl 7Z,645." 72,645 7z's".64- 0 .90 Z49.06-1 
JUN-Oz 

BARCLAYS US ED STRAT 

560.080- 
-JUN 02 MPS GROUP INC 4,524 .00 4,524 .00 4,380.16- 0.00 163.84 1 
JUL:02 

BARCLAYS LOS ED SIRAT 
1,281 .000 

-JUN-02 MANOR CARE INC NEU CON 31,765.Z& 31,765 .28 32,OZS.00- 6 .00 ZS9.72-1 
JUN-Oz 

BARCLAYS LIS ED STRAT 
16 050 000- 

-JUN-02 MARATHON OIL 4Z3,3".GQ 4Z3,3".00 427,S47.90- 0 .00 4,144 90-1 
JUL-02 CON 

BARCLAYS US ED STRAY 
77.068- 

-JUN-02 MARSH A NCLOW COS INC CON 449,ZOZ.97 449,Zez.g? 451,330.50- 0 .00 2,127.53-1 
JUN-62 

BARCLAYS US ED SIVAT 
10 .009 

-JUN-02 MARSHALL A ILS cow sq'B".93 59,0" 93 59,324.55- 0.00 ZSS .fiZ-1 
JUM-02 

BARCLAYS LIS ED STRAT 
3 392 000- 

-JUN-aZ MARRIOTT INTL MC NEW CL A I33,Z".80 133,2% .Bo 133,102.08- a 00 I9z .7Z 1 
Ju*-0Z 

BARCLAYS US ED STRAT 



RUN DATE 19-JM-03 
TRANSACTION REPORT PACE 825 

LF 977SMS FOR THE PERIOD 01 JMARY Z002 THROUGH 11 DECEMBER 2002 KZ5701 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ IORIGIMAL SHARES/PAR VALUE) REALIZED OWMACTUAL/ SHARESIPAR VALUE ACTUAL 

GAIN/LOSS IN ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY 
(LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AMOUNT -BASE COST BASE COST BASE CURRENCY 

'g-JUL-OZ MEDIA GEN INC 
I 
t4LODA 000- 70'"0 90 70,940 90 89,3" ac- a cc 18,40 90-1 

JACOBS LEW S&P 500 
1 040 000- 03-1 :6-JUN-02 MEDI"HUNE INC, tam 280,968 00 280,968 00 314,855 03- 0 00 33,887 

,I-JUL-02 
BARCLAYS US ED STRAT 

7 0 7 000- 
:0-JUM-OZ MEDTRONIC INC d 310,907 .95 310,907 95 319,682 10- 0 09 8,774 15-1 
!S-JUN-cZ 

BARCLAYS US ED STRAT 
3 406 000- 

i5-AL9-OZ MEDTMZC INC 6A 140,370 .89 140,370 69 154,020 00- 0 00 13,649 11-1 
!O-AUG-02 

JACOBS LEW S&P SOD 
5 782 000- 

?D-JUN-OZ MELLON FIRL 6k~ CON 187,339 % 187,839 96 195,431 60- 0 00 7,591 ."-l 
!s-JUN-OZ 

BARCLAYS US ED MAT 

17,565 000- 
zO# MERCK 4 CO INC con 917,874.20 917,874 20 923,91S go- 0 00 6,041 70-1 
Z5 

BARCLAYS LOS ED STRAT 

s 11'soc 000- 
zfi-JUM-0Z MERCK a C0 INC con 582,8zi 40 SBZ,8ZI 40 609,415.20- a 00 Z5,sqI 80-1 
91-JUL-02 

BARCLAYS US ED STRA7 

@ Mellon Trustsm 
Meflon Bank . N-A 

TR HSACTION REPORT 
RUN DATE 19-JUM-03 

FOR THE PER1013 ol JANUARY 2002 THROUGH 31 DECEMBER ZOOZ 
PACE 624 

ATION 
MZ570T 

L MT 
ION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHARESIPAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRTPTIOM TRADE DATE SETTLE DATE INVESTMENT CU1TREMcY GAIN/LOSS IN 
DATE (LOCAL CURR/SEITLE CLWR) BASE AMOUNT BASE AM"I BASE COST BASE COST SASE CURRENCY 

W30 Ban- 
-JUM-02 KAY DEPT STORE Cc CON Z57,443 30 Z57,843 30 273,234 39- 0 Do 15,391 09-1 
JUL-02 

BARCLAYS LIS ED STRAT 

-SEP-02 MAYTAG CORP C&A 
son too- 67.37Z 96 67,372 96 110,889 93- a 00 43,516 97-1 

SEP-02 JACOBS LEW S&P 500 
1, 73 000- 

-JUN-02 MCDERMOTT INTL 01MC CON 12,444 27 12,444 .27 12,071 Z5- 0 Do 373 02 1 
AM-02 BARCLAYS LIS ED STRAT 

3 064 ODD- 
I-JLIN-02 "CrRAW HILL CR INC CO" 162,909 16 182,909.16 1"1502 96- a cc 593 30-1 
.-JUM-OZ 

BARCLAYS LIS ED STRAT 
4 700 000- 

--SEP-OZ MMAW HILL Cm INC Con 295,146 29 29S,148.29 304,675 15- 0 .00 9,526 "-1 
OCT-02 JACOBS LEW S&P 500 

4 600 cao- 
I-JLIN-02 MCKESSON CORP tOM 166,735 76 I",73S 78 16S,462 00- 0 00 1,273.78 1 
,-JUN-02 BARCLAYS LIS ED STRAT 

1 755 000- 
I-JUN-0Z MEADWESTVACO C6irp 56,312 74 Sfi,312 74 S6,335 so- 0 00 22 76-1 
,-JUK-OZ CON 

BARCLAYS LIS ED STRA7 



RIM DATE- 19-AM-03 
TRANSACTION REPORT PACE : BZ7 

F G77884S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKUA Z002 NZ5701 
COA FOUNDATION 
ITAL FOUNDATION 

UP CODE/ 
FECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
)NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
:TTLEXENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IMVESTKENT CURRENCY rAIK/LOSS IN 

(LOCAL CURR/SEITLE CURR) USE AMOUNT BASE AMOUNT BASE MST BASE COST BASE CURRENCY 

43,S30.000- 
I-JUN-OZ MICROSOFT CORP CON 2,354,815.05 Z,3S4,815 CS Z,3",290.80- 0.00 11,47S.75-1 
i-JUN-0Z 

BARCLAYS LIS ED STRAY 
17,260.000- 

.-JUM-02 HICROSOFr CORP CON 93%,Z83 so gm,Z83.60 938,ZS3.60- 0.00 3,%9.80-1 
L-JUL-02 

BARCLAYS US ED STRAY 

8 
140.000- 

3-JUM-02 "lam TEamt6ry INC Com 149,755.21 149,755.Zl 263,451 .20- 0.00 13,69S."-i 
i-JUN-OZ 

BARCLAYS US ED STRAY 

93D .000- 
3-JLM-12 MILLIPORE CORP CON ZS,aI0.S6 25,810 56 26,560 .30- 0.00 Z,749.74-1 
;-JUN-02 

BARCLAYS US ED STRAY 
980.000- 

I-JLIN-02 HIRANT COW CON 8,09z .sg 6109Z 59 B.S84 .80- 0 .00 49Z.21-1 
i-JUN-OZ 

BARCLAYS LIS ED STRAY 
3 190.000- 

rv 
MIRANT COW CiA 22,489.50 Z21489 .50 Z7.90A .40- 0 .00 5,4S4 .90-1 

L 
BARCLAYS LIS ED STRAY 

I-JUW-02 NOLEN INC CON 107,249 .87 107,249.87 109,203.Zb- 0 .00 1,853.41-1 
S-JLIN-02 

BARCLAYS US. ED STRAY 

@ Mellon Trustsm 

Mellon Bank, N-4- 
RUM DATE- 19-JLM-03 

TRANSACTION REPORT PACE : 826 
F 

A' TION 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ HZ5701 

JAL & 
TION M 

AN CODE/ 
FECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
PATE (LOCAL CURR/SETTLE CURR) RASE AMOUNT BASE AMOUNT BASE COST SASE COST BASE CURRENCY 

439 .000- 
-JUN-02 MERCURY I"TIVE CORP 37,496.33 37,496.33 39,270 .31- 0.00 1,773.96-1 
JUM-02 BARCLAYS LIS ED STRAY 

558.000- 
-JUN-0Z MEREDITH COW CON 22,468.86 22,46a 86 ZZ,465 .08- 0 .00 3.75 1 
JUN-Oz BARCLAYS LIS ED STRAY 

4,610.000- 
-JUN-02 MERRILL LYNCH A CID INC 175,5%.90 275,594 90 0 Do 6,357 .76-1 
JUL-OZ 

BARCLAYS LIS ED STRAY 
9 5" .000- 

-JUN-02 METLIFE INC C6A Z73, M.26 273,273 26 Z83,01 .90- 0 00 10,35A."-i 
JUN-Oz 

BARCLAYS LIS EQ STRAY 

-JUN-OZ METLIFE INC CON 
S40 .000- 

I5,IzQ 00 IS,120 .00 26,011 .00- 0.00 891.10-1 
JUL-02 

BARCLAYS US ED STRAY 
110.000- .-JUN-02 NETTLER-TOLEDO INTL INC 4,070.00 4,070 .00 4,323.22- 0 of Z53.22-1 

JUL-OZ 
BARCLAYS US ED STRAY 

2 100.000- 
-MOV-02 MICHAELS STcN9 INC CON 63,045 .55 63.045 .55 9Z,562 .72- 0.00 29,SI7.17-1 
MOV-02 

JACOBS LEVY S&P 500 



Mellon Trustm 
MtRon Bank, NA 

TRANSACTION F FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ Cofts 
TAL 

Aliow 
ATIM 

RUN DATE : 19-JUM-03 
PACE 828 
MZs7oI 

AN CON/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
OFTRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREN" GAIN/LOSS IN 
DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AMOUNT AM COST BASE COST BASE 

.-JUN-OZ MONSANTO CO Ni, 
740 000- 

-JUL-OZ 
CON 30,954 60 so'qS4 .60 3a,500 88- a ad 7,346 .Za-Z 

BARCLAYS LIS ED STRAT 
1 256 000- 

I-OCI-OZ MONSANTO CO NO CON 19,415 79 19,415 79 20,533 59- a go 1 .117 60-1 
I-OCT-02 

?UUtSICO CAPITAL HURT 

534 BOB- 
I-MT-02 MONSANTO CO MEN Com 8,254 so S,ZS4 .80 6,730 05- 0 Do 475 ZS-1 
I-OC7-02 

MARSICO CAPITAL MG11T 
2 703 000- 

.-OCT-02 MONSANTO CO NE4 Com 4Z,464 79 4Z,484 79 44,271 46- 0 00 1 .7".67-1 
?-OCT-OZ 

MARSICO CAP17AL PENT 

I I" BOB- 
I-MT-02 MONSANTO CO P" can 18,326 31 16,524 .51 19,094 93- 0 no 770 62-1 
P-OCT-02 

MARSICO CAPITAL MGMT 

31 DID *Do- 
9-DEC-02 MONSANTO CO i&4 COK 208,"5 70 208,663 .70 175,129 90- 0.00 33,533.90 1 
4-BEC-02 

JACOBS LEW S&P 500 

5 960 BOB- 
6-JLXI-12 M1M]DVS CORP Ca Z94,933 60 294,933 60 305,906 71- 0 no 10,971 21-1 
I-JUL-02 

BARCLAYS US ED STRAT 

RUN DATE 19-AN-03 
TRANSACTION REPORT PACE 829 

IF G778645 FOR THE PERIOD 01 JANUARY 2002 THROUrN 31 DECEMBER 2602 M7S?01 
,LCOA FOUKDATION 
OTAL FOUNDATION 

'RAN CODE/ 
TnCTIVE/ (ORIGINAL SHAREWPAR VALLE) 
ONTRACTUAL/ SKARESIPAR VALUE ACTUAL REALIZED 
X77LEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAINILOSS IN 
__PLTY___ (LOCAL CURR/SETTLE CURR) BASE AMOUW BASE AMOUNT BASE COST BASE COST BASE CURREN" 

;fi-JUN-OZ MORGAN STAHL 
91260 BOB- 

EV 381,975 00 381,975.ao 404,147 34- 0 go Z2,17Z 34-1 
11-JUL-OZ 

BARCLAYS US ED STRAY 

3,300 000- 
LS-AUC-62 MORGAN STANLEY 144,370 98 144,370.98 145,6vs so- a no 1,324 02-: 
!D-AM-02 

JACOBS LEW S&P SOO 

3Z 214 000- 
!O-JUM-02 MOTOROLA INC C 4?fi,044 .15 476,044 is 498,028 44- 0 Be 21,9a4 .29- 
!s-JUM-OZ 

BARCLAYS US ED STRAT 
1,040 coo- 

Efi-JUM-02 KYLA" LADS INC PA CON 31,054 40 31,054 .40 33,042 95- 0 00 1,9U.46- 
31-JUL-oz 

BARCLAYS US ED SrRAT 

990 000- 
ZO-JLIN-02 NCM CORP NEW 54,934.06 34,934 06 35,818 zo- 0 00 844.14- 
15-JUM-02 

BARCLAYS US ED STRAT 

5 2 350 000- 

v 

zo 02 MAbM INDS I can 86,47Z 69 ".472 69 89,652 SO- a Do 3,179 81- 
02 

BARCLAYS LIS ED STRAT 

S 100 Do*- 
27-JUH-02 NABORS INDS INC CON 3,615 49 3,615 69 3,415.00- a go 203.11- 
OZ-JUL-02 NOW CUSIP C6359FI03 

BARCLAYS LOS ED STRAT 



IBM DATE : 19-JUM-03 
TRANSACTION REPORT PACE- a3l 

F C77ANS FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER Z002 MZ5701 
CIA, FOUNDATION 
TAL FOUNDATION 

AN CODE/ 
FICTIVE/ (ORIGINAL SHARIES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIK/LOSS IN 
DATE (LOCAL CUFR/SEj7LE CURR) am A"OUNT BASE AMOUNT BASE COST am COST BASE CURFA31CY 

-JUN-6Z NICOR INC CON 
371 .000- 

17,769 6Z 27,749 .62 17,67&.IS- 6.90 91 .47 1 
JUM-02 

BARCLAYS US ED STRAY 

4 462 .000- 
-JUN-0Z NIKE INC CL 5 E-m Z32,006 .09 z3z,008 .09 236,486.00- 0.00 4,47-7.91-1 
JUN-0Z 

BARCLAYS US EG STRAY 

1 909.000- 
--JUN-82 NISMAKE INC 44,169 .11 44,169.11 44.ZSO.62- 0.04 4I .SI-I 
--JUK-02 

BARCLAYS LIS ED STRAY 

1 13 .000- H CON 
3S,769.72 35,769.7Z 36,527 SO- 0 .98 737.78-1 .-Ju*-OZ NORDSTROM INC 6AS8 

.-Jtxi-oz 
BARCLAYS LIS ED STRAY 

3,4z3 000- 
.-JUN-1Z NORFOLK SOUTHN COW CON 77.762.36 77,761 .36 75,"2 .53- 8 .20 2,076.93 1 
.-JUN-0Z 

BARCLAYS IRS ED STRAT 

65 307 000- 
NORTEL NEILMAK9 E60 NEW CON 1lO,W7 94 110,837.94 212,021 .90- 0 .00 IS3.%-I 

BARCLAYS US ED STRAT 

3 63 900- 
O-JUM-02 NORTHERN TIT a CON 140,887 .&Z 140,8117 .62 I*S,"1 .87- 0.00 4,574.ZS-l 
,-JUN-OZ 

BARCLAYS LIS ED STRAT 

@ Mellon Trustsm 
Mellon Bank, NA 

RUN DATE- 19-JLN-03 
TRANSACTION REPORT PACE : aSO 

09A 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKNIR ZOOZ RZ5701 

. &,TTI..m 

x CODE/ 
IECTIVE/ (ORIGINAL SHAMMAR VALU1E) 
RRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
FLERM SECURITY DESCRIPTION TRADE DATE SETTLE 13ATE WESTMENT CURRENCY GAIN/LOSS IN 
pm (LOCAL QURR/SETTLE CURRI SASE AMOM BASE COST BASE COST SASE CURRENCY 

000 
JLK-OZ NATIONAL ClTY3du-cm 100,297.SO 100,Z97 50 102,270.47- 0 .00 1,972.97-1 
JUL-cz 

BARCLAYS LtS ED STRAT 
3 500 000- SEP OZ NATIONAL sEmiE6iWTW CORP 52,1126 .67 52,426 .67 107,757.22- 0.00 55,330 .55-1 

SEP:OZ CON 
JACOBS LEVY UP 300 

542 .000- 
-JU*-02 KAVISTAR INTL CORP MEN CON 16,935.91 I6,nS.qI 18,021 .50- 0.00 I'm 59-1 
JUIFIZ 

BARCLAYS LIS ED STRAIT 
5 807 000- 

-JU*-@Z NETWORK APPLlifia iNc CON 72,990 .19 72,980 .18 75,939.4Z- 0.00 z,asq.24-1 
JUN-0Z 

BARCLAYS LIS ED STRAY 
z,zzs . 000- -JUN-02 NEW YORK TIMES CD CL A 117.344.18 117,344 .19 0 .00 1'"1.49 1 

JUN-02 BARCLAYS US ED STRAY 
6,SI4 000 289,473.SZ 1890473.SZ IaZ,SZZ.ZB- 0.88 6,951 .24 1 .AM-02 NEINKINT PIPING CORP HOLDING CO 

-JUN-$Z CON BARCLAYS LIS ED SMT 
13 Bas 009- 

-JUN-GZ NEKM COMMICAT169 INC CL A 47,457.50 47,457 .50 so,"G.zs- 0 .00 3.ZU.75-1 
JUN-cz 

BARCLAYS US EG STRAT 



RUN DATE 19-JUM-03 
TRANSACTION REPORT PAGE 833 

IF C778845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEKBER 2002 HZ5701 
LCOA F"DATION 
07AL FOLUDATION 

RAN CODE/ 
TFECTIVE/ (ORIGINAL SHARES/PAR VALUE) REALIZED ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
XTILEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/SETTLE CURR) BASE A"OUNT BASE AMOUNT BASE COST BASE COST BASE CURRENC 

2,739 000- 
O-JLM-02 OFFICE DEPOT INC CON 46.720 45 46,720 45 47,740 T7- 0 .00 1,020 .32-1 
S-JLN-02 

BARCLAYS US EQ STRAY 

2 460 000- 
G-JUN-OZ OLD REP INTL C6RP CON 77,662 20 77,662 20 78,47a qz- 0 00 816 72-1 
ll-.AJL-02 

BARCLAYS US EQ STRAY 

3 233 000- 
:0-JUN-02 ONNICON GROUP fmc CON 173.277.11 173,z-n 11 180,078 10- 0 00 6,800 99-1 
!S-JUH-02 

BARCLAYS LOS ED STRAY 
36 296 000- 

:0-JUN-02 ORACLE CORPORAfIDN CDR 306,982.32 306,992 32 319,404 go- 0 .00 12,422 48-1 
!5-JU11-0Z 

BARCLAYS US ED STRAY 

S9 320 000- 
!6-JUM-02 ORACLE CORPORAilON CON 543,9" 40 543,964 40 522,016 DO- a Do 21,948.40 1 
)I-JUL-02 

BARCLAYS LOS EQ STUT - 

ZS 900 000- 
246,669 .35 246,669 35 244,791 .26- 0 Do 1,979 .09 1 -OLL-02 ORACLE CORPORMON CON 

JACOBS LEVY S&P 500 
246 000- 
LARS INC CON 8,469 .05 5,469.DS 10,107 .fiz- Is-NDV-02 OXFORD HEALTH P D go 1,638 57-1 

KARSICU CAPITAL KCKT 

@ Mellon Trust Sm 
Mellon Bank . N .A 

TRANSACTION RE POR T 
RUN DATE 19:JUN-03 

F GdlbfiS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ 
PAGE 832 

COAMATION 
M25701 

-TAL ATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
WTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
ITLEMENT SECURITY DESCRIPTM TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL CUR 

/SETTLE 
BASE AMOUNT BASE AMOUNT BASE COS BASE COST BASE CURRENCY 

1,11 
9 *0 

0- 
P-JIM-02 NORTHROP GRUMKAN CORP CON 145,407 43 145,407 43 148,267 SO- a 00 2,860 07-1 
,-JUH-OZ 

BARCLAYS US EG STRAY 

P-JLIN-02 NOVELL INC 
6,308 000- 

201"2 33 20 .992 38 20,879 48- 0 00 112 90 1 
,-JUN-02 

BARCLAYS US ED STRAY 
2,393 000- 

I-JUN-OZ NOVELLUS SYS INC 79,a&h 11 78,866 11 83,372 12- a DO 4,506 01-7 
2-JUK-02 

BARCLAYS US ED STRAY 

)-JUN-02 NUCOR CORP 
zos doo- 

13,606 27 13,606 27 13,S88 82- 0 cc 17 45 1 
;-JUN-02 

BARCLAYS US EG STRAY 

,-JUH-02 NUCUR CORP 
4SO 000- 

29,007 00 29,007 00 30,123 Do- 0 00 1,116 00-1 
L-JUL-02 

BARCLAYS US EG STRAY 

2 525 000- 
D-JLM-02 NVIDIA CORP C5A 59,4Z2 63 59,422 63 S9,982 75- 0 00 560 12-1 
S-jUm-az 

BARCLAYS US EG STRAY 
16 190 000- 

b-JUH-OZ OCCIDENTAL PET~ Cow Cool 483,%33 40 483,433 40 486,160 46- a 00 Z,fifi7 06-1 
I-JUL-Oz 

BARCLAYS US ED STRAY 



AN CODE/ FECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
NTRACTUALI SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IWOESTKENT CURRENCY rAIK/LOSS IN 
DATE -SLOCAL CURR/SETTLE CURIO BASE A"OUNT LASE AMOUNT BASE COST DAM COST BASE 

710 .000- -JUH-02 PNH RES INC 17,281 .40 17,281 40 17,446.12- 0 .00 164.7Z-1 -JUL-02 CON 
BARCLAYS US ED STRAY 

1 306 .000- 
-JUM-02 We INUS INC ag 78,211 .37 76,211 37 7-7,445 .80- 0 .00 765.57 1 
JLN-02 

BARCLAYS LIS ED STRAT 
Z30 .000- 

-JUN-oz PPG INDS INC CON 13,696 .50 13,6% .So 13,639 DO- 0 .00 57.50 1 
JUL-02 BARCLAYS US ED STRAT 

-JLK-02 PPL. Cam Com 57,794 .60 57,794 40 57,664.00- 0.00 110 .110 1 JLIL-02 
BARCLAYS US ED STRAY 

-OCT-02 PACCAR INC 66,730 .33 68,730 .13 a3,920 .oo- 0 00 15,169 .67-1 
OCT-02 JACOBS LEW S&P 500 

I,ISo .ooo- 
-JUN PACKAGING CORP AMER CON 22,712 .So 22,712 .50 ZZ,473 30- 0 Go 239.20 1 

BARCLAYS US, ED STRAT -JU16 3 490 .000- 
JLN-02 PACTIV CORP C& 79,467 .30 79,"7.30 93,334.S6- 0.00 3,667.26-1 

-JUL-02 
BARCLAYS LIS ED STRAY 

@ Mellon Trustsm 
MeHan Bank, N-A- 

TRANSACTI REPORT 
RUN DATE 19-JUN-03 

629OLS FOR THE PERIOD 01 JANUARY ZODTZTHROUCH 31 DECEPMER 200Z 
PAM: am 

MAIWTTIM 
KZS701 

rAL Im 

N' 
CODE/ 

ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
fFRACTUAL/ SHARES/PAM VALUE ACTUAL REALIZED 
rTLEHEKT 

'PT'UN 
TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIIVLOSS IN 

RATE (LKrL CURRDESMLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST Rau-man= 
864 .000- 

NO 2 OXFORD HEALTH PLANS INC CON Z9,744 .93 29,744.99 35,985 .26- 0 .00 6,240 .28-1 
V-02 NOV-0 

KARSICO CAPITAL NORT 

1~=.0100- 
-DEC-02 OXFORD HEALTH 

L 
NC CON 51,642 .23 SI,64Z.Z3 61,307 .06- 0.00 9."4.as-l 

PEC-02 
NARSICO CAPITAL NIGHT 

-JUN-02 POSE CORP CON 
1,677 .000- 

35,028 .22 3s,ozz.12 3S,53S.63- 0 .00 S07.51-1 
JU*-DZ 

BARCLAYS US ED STRAT 

-JUN-02 Pr&E CORP CON 51,AT7 .70 31,677.70 37,506.30- 0.00 5,626.60-1 
JUL-02 

BARCLAYS US ED STRAY 
2,872 .000- 

-JUN-02 PHC SIERRA INC 29,593 .37 Z9,593.37 31,064.ZZ- 0.00 1,470.85-1 
JU16-02 

BARCLAYS LIS ED STRAIT 

-JUN-02 PHI GROUP INC 84,360 .00 84,360 .00 86,69S .44- 0 00 2,335.44-1 
JLM.-02 

BARCLAYS US EG STMA7 
3 46a 000- 

-JUN-02 PNC FINANCIAL ENICES GROW 177,490.00 177,480 .00 I"'o".00- 0 go lotGI4 .00-1 
JLIL-02 

BARCLAYS US ED STRAY 

RUN DATE- 19-JLN-03 
TRANSACTION REPORT PAGE . 63S 

F G"8845 FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECEMBER 2002 RZ570X 
COA FOUNDATION 
TAL FOUNDATION 



@ Mellon Trustsm 
Mellon Bank . N A 

cmdllllk~ TRANSAC710H REPORT FOR THE PERIOD 01 JAM1MRY ZOOZ THROUGH 31 DECEMBER ZOOZ 
ATION 

TALWATION 

RIM DATE 19-JM-03 
PACE . 836 
IZ5701 

RU14 DATE 19-JLPN-03 
TRANSACTION REPORT PACE 837 

LF C"8845 FOR THE PERIOD 01 JANUARY ZOaZ THROUGH 31 DECEMBER 2002 H25701 
LCOA FOUMMATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ IORICTMAL SHAREWPAR VALUE) REALIZED UNTRACTUAL/ SHAREWPAR VALUE ACTUAL 
CTTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIK/LOSS IN 

DATE (LOCAL CURR/SE7TLE CURR) BASE AVOLINT BASE AMOUNT BASE COST BASE COST BASE CURREN" 

317 000- 
D-JLPN-02 PEOPLES ENERGY CORP ILL CON 12,057 68 12,057 .68 11,979.43- 0 00 78 25 11 
S-JUN-OZ 

BARCLAYS LIS ED STRAT 

1,768 BOB- 
O-JLM-02 PEOPLESOFT INC C014 31,519.50 31,819 so 33.344 48- a 00 1,524 98-11 
S-JLN-02 

BARCLAYS US ED STRAT 

3,500 000- 
6-"-OZ PEOPLESOFT INC COK 51,695 Do 51,695 00 66,010 .00- a 00 16,315 00-1 
I-AL-02 

BARCLAYS LIS ED STRAT 

3 
170 000- 

6-JUM-02 PEPSI BOTTLING GROUP INC CON 98,3% .60 95,3% so 105,155.24- a Be 6,758 46-1 

I-JUL-02 
BARCLAYS LYS ED STRA7 

5,200 000- 
4-SEP-02 PEPSI BOTTLING GROUP INC CON 129,429 30 229,429 30 174,121 94- 0 .00 44,69Z 64-1 
7-SEP-02 

JACOBS LEW SAP 500 

650 000 
2 PEPSIAMERICAS INC CON 9,S74.50 9,574 50 9 .751 .30- 0 00 176 80-1 

BARCLAYS US ED STRAT 
6 15,610 @Do- 

:6-JUM-02 PEPSICO INC co" 778,642 50 776,642 50 8Iz,"Z 11- 0.00 34,Z39 61-1 
Q-JUL-02 

BARCLAYS LIS ED STOAT 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALLE) 

REALIZED NTRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMEN7 SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTIMM CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SEHLE CURR) BASE AMOUNT BASE AMOURT BA$E COST BASE COST BASE CURRENCY 

-JUN-02 PALL CORP Can 
1,224.000- 

Zfi,S33 07 26,533 07 26,536 .3Z- 0 Do 3.ZS-1 
-JUN-OZ 

BARCLAYS US ED STRAT 

-JUM-02 PALM INC COK 
10,045 .009- 

14,64S 16 14,645 .16 15 .167 95- 0 .00 szz 79-11 
-JUN-§Z 

BARCLAYS LIS EO STRAT 

4,522 000- 
,-JUN-OZ PARAMETRIC TECHNOLOGY COW COM 14,95a 32 14,959 32 14,515 62- 0 00 "2 70 1 
--JU"-QZ 

BARCLAYS US EQ STRAT 

1 0 000- 
,-JUN-OZ PARK PL EWTMT 190,RP CON 19,621 40 19,621 .40 20,222 .38- a 00 600.98-1 
-AIL-02 

BARCLAYS LIS EQ STRAT 

1 
033 000- 

A CORP CON 49,041 94 49,041 94 49,066 .26- 0 Do Z4 .32-I 1-JUW-OZ PARKER HAMORIF, 
,-JUN-02 

BARCLAYS LIS ED STRAT 

1-JUN-OZ PAYCHEX INC A 
SIB 000- 

210,1" is 210,186 13 216,071 .70- 0 .00 S,835.S7-1 
,-AIN-02 

BARCLAYS US ED STRAT 

I-DEC-02 JC PENNEY CO INC CON 209,454 .30 209,4S4 .30 204,164 .67- 0.00 5,289 43 1 8'900 One . 
I-DEC-02 

JACOBS LEW UP SOD 



RIM DATE : 19-JLN-03 
TRANSACTION REPORT PAGE . 839 

F 6778845 FOR THE PERIOD 01 JANUARY 2002 THROW 31 DECEPM 2002 N25701 
COA FOUNDATION 
FTAL FOUNDATION 

IAN CODE/ 
TECTIVF/ (ORIGINALL SHARES/PAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
17LEMENT SECURITY DESCRIPTION TRUE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE A11OUKI BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

26.069 000 
I-JUM-02 PFIZER INC CC" STK USBOAS 960,-189 .06 940,489.06 931,966.75- 0.00 8,SZZ.3I I 

BARCLAYS US ED STRAY 
42,280 .000- 

.-JUN-02 PFIZER INC CON STK USDO 05 1,479,900 .00 1,479,800.00 1,511,510.00- 0.00 51,710.60-1 
,-JUL-OZ 

BARCLAYS LIS ED STRAT 
2,130 000- 

,-jLi*-ez PHARMACEUTICAL PROD DEV INC SS,017.90 SS,017.90 SSo192.56- 0 .00 174.66-1 
i-JUL-02 

BARCLAYS LIS ED STRAT 
10,374 .090- 

)-JUN-QZ PHARRACIA CORP CON 403,ZD4.49 403,ZG4.49 409,ZS4 .30- 0.40 6PS49.61-1 
;-JUN-OZ 

BARCLAYS US ED STRAT 
12,190 .000- 

S-JLM-02 PHARRACIA CORP CON 457,Z46 90 457oZ4fi 90 460,89S.50- 0 .00 Z3,648.60-1 
k-JUL-OZ 

BARCLAYS US ED STRAT 
11,700 000- 

&-:* PHARNACIA CORP CON 464,696.79 4",694 .79 430,%9.50- 0 .00 33,7n.29 I 

JACOBS LEVY SIP 500 
943 *Do- 

I-JU*-OZ PHELPS DODGE CORP CON 3713ZO.92 37,3ZO .92 36,643.91- 0 .00 477.91 1 
5-JUN-02 

BARCLAYS US ED STRAT 

@ Mellon Trust Sm 
Mellon Bank. NA 

RUN DATE : 19-JUM-43 
TRANSACTION REPORT PACE : a3a 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ KZS791 
low ALWT 1014 

Ul CODE/ ECTIVE/ (ORICINAL SHARES/PAR VALUE) 
ffRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
rTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE TWOESTRENT CURRENCY rAIN/LOSS IN 
DATE (LOCAL CURRISETTLE CURRI BASE AMOUNT BASE A"MW BASE COST BASE COST BASE CURRENCY 

25 76S 009- 
:AUC-OZ PEPSICO INC 1,97Z,376.55 1,072,376.55 1,336.68.8 .20- 0 .00 
AUS-02 K4RSICD CAPITAL NGKT 

-AUC-02 PEPSICO INC CUB 
98.000- 

79,106 ts 79,106.25 04,84Z.24- 0 .00 S,7SS."-1 
AUC-OZ 

HARSICO CAPITAL WW 

-OCT-02 PEPSICO INC C9A 
600.000- IZ3,199 .08 IZ3,1" .08 114,730 56- 0.00 B,4A&.SZ 1 

OCT-02 
KARSICID CAPITAL MW 

-NOV-GZ PEPSICO INC C&610 0'0- II0,5ZS.TZ II0,SZS .72 106,945.27- 8 .00 3,540.4s 1 
-NOV-0Z NARSICO CAPITAL WNT 

2 536 Sao- 
-AWGZ PERKINELNER I CON 17,Z91 .76 17,291.76 18,677.76- 0 .00 1,3" .00-1 
JU*-OZ BARCLAYS US ED STRAIT 

-JUL-02 PETSKART INC 
2,900 000- 41,198 .51 41,198 51 49,005 .60- 0.00 7,807 .09-1 

-AUG-02 
JAMS LEVY S&P 509 

:NW-02 PETSPART INC 
3,200 000- 56,404 .00 54,404.00 S6,102.06- 0 .04 301 .9Z 1 

NOV-OZ 
JACOBS LEW S&P 500 



@ Mellon Trusts" 
Mellon Bank, N.A 

TRANSACTION REPORT 
F FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECEMBER 20OZ 
CO ftDATION L 
17AL ATION 

RUN DATE 19-JUM-03 
PACE 840 
MZS70I 

tAN CODE/ 
TECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
T7LEMEWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CLIRRISE77LE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRERC 

5 097 000- 
I-JLM-02 PHILIP MORRIS k0s; INC cam 279,297 00 279,297.00 z8o'ozq 18- 0.00 732 18-1 
.-JUN-02 

BARCLAYS LIS ED STRAY 

a 390 coo- 
,-JUM-02 PHILIP MORRIS tos INC CON 377,SSG 00 377,S50 00 460,946 60- 0 Do 83,3% 60-1 
t-JUL-02 

BARCLAYS US ED STRAY 
4 000 

!-ALIC-02 PHILIP MORRIS k1s; 11*21C-oh 200,227 97 200,227 97 Z19,760 DO- 0 00 19,532 03-1 
F-Aur-02 

JACOBS LEVY S&P 500 

I 
6SO 000- 5-JUM-02 PHILLIPS PETE kO CON 94,677 00 94 .677 00 9*,036 30- 0 00 590 70 1 

I-JUL-OZ 
BARCLAYS LIS ED STRAY 

1,300 000- 
9-DEC-02 PIER I IMPORTS INC CON 25,451 52 Z51431 .52 25,693 60- 0 00 3,262 05-1 
4-BEC-02 

JACOBS LEW S&P 500 
Z 710 060- 

6-JLIN-02 PINNACLE WEST W CORP CON 10SIZS1 .05 10312S1.00 103,527 12- 0 00 276 12-1 
1-JLn--02 

BARCLAYS LOS ED STRAY 

a'"O ova- 
G-JLIN-02 PITHEY BOWES INC CON! 342,503 00 342,503 00 SS2,746.55- 0 00 10,245.35-1 
I-JUL-02 

BARCLAYS US ED STRAY 

RUN DATE 19 JM-03 
TRANSACTION REPORT PACE 941 

LF C778945 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 MZS701 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
OMACTUAL/ SMARES/PAR VALUE ACTUAL REALIZED 
.ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
_A&W_ QOCAL CURR/SET7LE CURR) BASE AMOUNT OASE AMOUNT BASE COS ILASE CCS7 BASE CURRENCY 

5 712 000- 
:0-JUN-02 PLACER DOME la 73,899 65 73,699.63 70,771 60- a Do 3,127 95 1 
3-JUM-02 

BARCLAYS US ED STRAY 

:0-JUN-02 PLUM CREEK IT 
1 577 000- 
4b co INC com 4a,4a8 14 48,488 14 4a .ZS6.20- a 00 231 q4 I 

S-JUM-62 
BARCLAYS US ED STRAY 

539,000- 
:6-JUM-02 POTOMAC ELEC PWR cam 10,BS4 40 20,854.40 10,876 66- 0 an 22.Zb-r 
@I-JUL-02 

BARCLAYS US ED STRAY 

2 371 000- 
:Q-JUM-02 POWER-OW INC to" 8,939 94 8,839 94 9,034 69- a go 194 95-1 
!S-JLjM-02 

BARCLAYS US ED STRAY 

1,910 000- 
:6-JUM-02 PRAXAIR INC CON ID3,159 10 103,159 10 105,699 40- 0 00 Z'S40 .30-1 
11-JUL-02 

BARCLAYS US ED STRAY 

260 000- 
-142 PRICE COMMUNICATIONS CORP NEW 4,147 .00 4,147 .00 4,295 .12- a 00 146.12-1 
11 2 cam 

BARCLAYS LIS ED STRAY 
1 545 000- 

!G-JUM-02 PRICE I ROME OUP INC CON 50,764 05 SO,7" 08 51,603 go- Do 838 92-1 
5-JUN-02 

BARCLAYS US ED STRAY 



@ Mellon Trustsm 

Mellon Bank . NA. 
RUN SATE : 19-JUM-03 

TRANSACTION REPORT PACE : 842 

as 
FOR THE PERIOD 01 JANUARY ZOOZ THRaUcH 31 DECEMBER 2002 KZS701 

IN, Arm AL FOUNDATION 

IN CODE/ 
'ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
[TRACTUAL/ SHARES/PAN VALUE ACTUAL REALIZED 
rTLEMEMT SECURITY DESCRIPT 

(IN TRADE BATE SETTLE BATE INVESTMENT CURRENCY rAIN/LOSS IN 
(LOCAL ~TE 

&M 
BASE AMOM BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

OOD- 
-JUM-02 PROCTER A UNITED CON 79S,128 .40 799,128.40 824,112 Do- 0.00 28,933 60-1 
JUL-Oz 

BARCLAYS LOS ED STRAT 
2 500 .000- 

-AUC-02 PROCTER a CAMBU Co CON 205,718 .71 zat,na .71 Z17,120 .00- 0.00 B,4DI .Zq-I 
AUG-OZ 

JACOBS LEVY S&P SOO 
1 136 000- 

-OCI-OZ PROCTER A CAMB(E Eb CON 200,893.64 100,893.64 103,08Z.57- 0.00 Z1166 93-1 
OCT-Oz 

MA1tSICD CAPITAL 1WKT 
2 842.000- 

-NOV-02 PROCTER A GAMMIE CO CON Z46o&71.70 246,871 .70 ZS7,U? .91- 0.00 11,016 .Zl-l 
MM-02 

MARSICO CAPITAL PWKT 
316 .000- 

-NOVI-Oz PROCTER a GAMBLE cc CON 27,565 1,3 Z7,56S.63 28,686.67- 0 .00 I122I.Z4-I 
Im-Oz MARSICO CAPITAL NOW 

2 OOS.000- 
-JUN-GZ PROGRESS EMERO INC can 101,265 .49 101,26S 49 100,971 An- 0 .00 Z93.69 1 
JLN-02 

BARCLAYS LOS ED STRAT 
4 200.000- 

-SEP-OZ PROGRESSIVE C&b OHIO CON ZZ3,547 .92 ZZ3,547 .92 Z'kS,"7.ZS- 0 .00 22 .109 .33-1 
~SEP z UrmS LEVY UP 500 

RUN BATE . 19-JLM-03 
TRANSACTION REPORT PACE : 645 

.F 9776845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DrCEMBER 2002 KZS701 
COA FOUNDATION 
)TAL FOUNDATION 

um CODE/ 
-FECTIVE/ (ORIGINAL SHARES/PAR VALUE] 
)MACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
:TTLEMENT WIrY 0 IPTION TRADE BATE SETTLE DATE INVESTMENT CURRENCY SAIN/lOSS IN 
-PAN- (L 

L_CURR/5MLr. 
CURB) BASE AMOUNT BASE AMOUNT BASE COST DAM COST BASE CURRENCY 

310.000- 
6-JU*-OZ PROTECTIVE LIFE COW CON 9,%9 60 9,%9.60 10 .053 .9z- 0.00 64.32-1 
L-JM-02 

BARCLAYS LIS ED STRAT 

Z,Z74 DOO- 
I-JUK-02 PROVIOIAN FIRL COW CON 12,342.89 22,342.39 14,896 .70- 0 .00 Z,SSI .81-1 
5-JUm-GZ 

BARCLAYS US ED SMT 

1,370 000- 
6-JU*-02 PROVIDIAN FIML CORP CON 7,760.SO 7,740.50 8,975.SO- 0.00 I,Z35.00-1 
I-JUL-02 

BARCLAYS US ED STRAY 

6 Z?c 000- 
6-JLW-02 PUBLIC SK DftikiSE GROUP 264,"4.80 264's".80 269,674 66- 0.00 S1029.88-1 
I-JUL-Oz INC cam 

BARCLAYS LIS ED SMY 
650.000- 

O-JLN-02 PULTE HOMES INC CON 38,087.55 38 .087 .55 36PS30 .00- 0 .00 1.557.SS 1 
5-jum-02 

BARCLAYS LIS ED STRAT 
1 616 000- 

0: 
GLOGIC Cam CfiA 69,401 .34 691401 .83 71 .540 .3Z- 0 .00 2,135.44-1 

BARCLAYS US ED STIAT 
1 900 .000- 

2-NM-02 GLOGIC COW COA 73,Z61.79 73,261 .79 72,510.08- 0.00 751 .71 1 
S-MV-02 

JACOBS LEW S&P 500 



@ Mellon Trustsm 
M.11on Bank, NA 

RUN DATE 19-JM-03 
TRANSACTION REPORT PACE 844 

1 
TION 

FOR THE PERIOD al JANUARY 20 02 THROUGH 31 DECEKBER 2002 HZ5701 
AthaTim 

'ENCCO1 
DE/ 
VE/ (ORIGINAL SHARES/PAR VALUE) FTRACTUIL/ SHARES/PAR VALUE ACTUAL REALIZED 

.TL ENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREN" GAIN/LOSS IN 
DATE (LOCAL CLWR/SETTLE CURB) BASE AMOUIff BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

11714 ago- SEP-02 QUALCOHN INC 44,165 01 "'183 01 48,214.OZ- 0.00 4,031 .81-1 
-SEP-02 KARSICO CAPITAL "CM 

-SEP-02 QUALCOMM INC IISP219 zo 11SP219 .20 113,970 24- 0 .00 11348.96 1 -SEP-02 
HARSICO CAPITAL NGHT 

-SEP-OZ QUALCOHN INC 31358 000- %,&as 69 %,685 .69 94,460 .54- 0 .00 2ZS.IS 1 -SFP-OZ 
NARSICO CAPITAL "CRT 

106 000- 
-SEP-02 QUALCOM INC Z,994 34 2,964 34 Z,981 78- 0 .00 2 S6 I SEP-02 

NARSICO CAPITAL NOW 
31000 000- -DEC-02 O"LCUNN INC 114195S 63 114,955 63 106,46Z .20- 0 00 8,493 .43 1 

BEC-02 JACOBS LEW S&P 500 

-DEC-02 QUALCOHN INC 5,500 000- 213,595 41 213,595 41 195,180 70- 0 00 16,414 71 1 
DEC-02 

JACOBS LEVY S&P 500 
1 Sao 000- 

-JUN-OZ QUINTILES TRAkHATIONAL CORP 19,76Z 04 19,762 04 20,224 DO- O .OD 461 .96-1 
JM-02 CON BARCLAYS LIS ED STRAT 

RUN DATE 19-JLPN-03 
TRANSACTION REPORT PACE 645 

LF G778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DEcEmBER Zaoz PIZ5701 
LCOA FOLINDATION 
DIAL FOLMDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHAREWPAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY rAIN/LUSS IN 

DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT RASE AMOUNT BASE COST BASE COST BASE CURRENCY 
2312S9 000- 

0-"-02 OWEST CONKUalICATIONS INTL INC 109,752 65 109,732.65 1151829.6z- 0 .00 6,097 17-1 
5-JUN-02 CON 

BARCLAYS US ED MAT 
480 000- 

6--RM-02 RADIAN INC Z3,035 20 23,055 .20 24,389 76- 0.00 11354 .56-1 
I-JUL-OZ 

BARCLAYS LIS ED STRAT 

10 ISO 000- 
6-JUN-02 RADIO SHACK C&O CON 297,902 50 297,902 SO 302P416.42- 0 00 4'sis 92-1 
I-JUL-02 

BARCLAYS US ED STRA7 
3 181 000- 

O-JUN-OZ RATIONAL SWINA9 CORP NEW CUM 32,470 67 32,470 .67 34,769.33- a 00 2,rg? .64-1 
S-JM-02 

BARCLAYS US ED STRAT 

460 000- 
6-JUM-02 RAYONIER INC CON 22,7Z8 60 22,728 60 Z3,230 92- 0 00 soz 32-1 
-1-JUL-02 

BARCLAYS LIS ED STRAT 

5 SOO.000- 
:SO- 2 RAYTHEON CO C6A NEW 157,498 25 157,488 25 156,62S 00- 0 00 "S Z5 I 

ir 
BARCLAYS LIS ED STRAT 

:O-JUN-a2 REEBOK INTL LTD 
62S 000- 
CON 16,"1 93 18,641 .93 18,37S .00- 0 00 Zfifi.93 1 

!5- JUN-02 
BARCLAYS US ED STRAT 



TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 BECERM 2002 

M 
TION 

rALMCTIDN 

Ul CODE/ 
ECTIVE/ WRIODIAL SHAREWPAR VALUE) 
4TRACTUAL/ LUE 
rTLEHEXT 

(LK FL AIL 
PTION TRADE DATE 
E CUARI BASE AMOUNT 

2 OS6 @DO- 
:AW02 REGIONS FIAL C6W CON 72,"7.70 
JLN-02 

BARCLAYS US ED STRAT 

* 
S67- 

-OCT:OZ RELIANT RES INC CON 0 .79 
OUT 2 
-OCT-62 

JACOBS LEVY S&P 590 

440.000- 
-JUK-02 REPUBLIC SVCS INC CON 8,522.90 
JUL-02 

BARCLAYS LIS ED STRAT 

I ISO go@- 
-JUN-02 REYNOLDS RJ T011 HLbEi INC CON 61,007.50 
JUL-02 

LIUKLAYS US ED STRAY 
W711.000-

-JUN-02 ROBERT HALF I 
L 

NC CON S9,000.76 
-JLK-02 

BARCLAYS LIS ED SIMI 
580 .000- 

-JUN-02 ROBERT HALF INTL INC CON 22,%3 .00 
JLL-02 

BARCLAYS LIS ED STRAT 
5 710 go*- 

-JUN-02 ROCKWELL AUTOUTION INC 112POS0 .20 
JUL-02 

BARCLAYS US ED STRAT 

REALIZED 
CURRENCY rAIK/l.OSS IN 
SASE COST SAM CURRENCY 

0 .00 35S.62-1 

0.00 .95-1 

ACTUAL 
SETTLE DATE 
BASE AHOLKT 

72,467.70 

0.79 

INKSTMENT 
BASE COST 

7Z,SZS.SZ- 

1 .74- 

8,SZ2.8O 9,020 aa- 0.00 499 .68-1 

61,007 .50 74,561.30- 0 .90 13.353 .110-1 

59,000 .76 S9,796.20- 0 .00 797 .44-1 

12,%3.00 14,036.00- 0.00 1,073.08-1 

112,030.Zo 115,645 38- 0.60 5061S.16-1 

TRANSACTION REPORT 
RUN DATE : 19--JUN-93 

F G"6845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECERSER 2002 
PACE : 847 

COA FOUNDATION 
KZ5701 

17AL FOUNDATION 

1AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
.T7LEHENT SECURITY DESCRIPTION TRADE DATE SETTLE 12ATE INVESTRENT CURRENCY GAIK/LOSS IN 
DATE (LOCAL CLER/SETTLE CM) BASE AMOUNT BASE A"OLKr BASE COST LASE COST B0,3E CURRENCY 

2 110.000- 
.-JUH-82 ROCKWELL COLLIki INC CON 541ZZ7.60 S4,227.00 54,016 .90- 0.00 Z11 .89 I 
I JUL-9Z 

BARCLAYS US ED STRAT 

2,533 .000- 
l-JUH-aZ ROM a HAAS CO CON ",WA.10 "'g".10 100,38Z.79- 0.00 438.69-1 
;-jUN-0Z 

BARCLAYS LIS ED STRAT 
1 330 .000- 

I-JUK-82 RNAN COS INC UK 30,280.52 30,260 52 30,3so."- 0.00 710.08-1 
i-JUl1-OZ 

BARCLAYS US ED STRAT 
2 7% @of- 

I-JU*-02 ROYAL DUTCH " a N T 876.993 .01 876,083.01 876,310.92- 0.00 227.91-1 
5-JLM-02 REGISTRY SH PAR N CLOG 1.25 

BARCLAYS US ED STRAT 

2 750 COO- 
6-AW-02 ROYAL DUTCH Pi* E6 N T 145,447 .SO 145,447.50 143,495 .04- 0 .00 1,95Z.50 I 
L-JUL-02 REGISTRY SH PAR N rLDR I .ZS 

BARCLAYS LIS ED STRAT 
3 08 .000- 

5-if ROYAL DUTCH ON CD 9 Y IS6,936.21 LU,936.21 177,412 .00- 0 .90 ZO,475.79-1 
a- REGISTRY 94 PAR N EURO.56 

JACOBS LEW S&P 500 
3 400.000- 

6-JUL-02 MAL DUTCH PW CO N Y 25Z,383 41 ISZ,M3.41 177,412 .00- 0 .00 ZS,OZ3.5q-I 
9-JUL-02 REGISTRY SH PAR N EURO.56 

JACOBS LEW S&P 500 

@ Mellon Trust= 
Mellon Bank, N.&L 

RUN DATE : 19-JM-03 
PACE 846 
RZ57ii 



@ Mellon Trustsm 
Mellon Bank, NA 

TRANSACTI Z 
THROUGH 31 DECEMBER 2002 F QdbMS FOR THE PERIOD 01 JANUARY ZO 

OON 
REPORT 

C04 -TALWATION ATION 

RUN DATE' 19-JUN-03 
PAGE 646 
MZ5701 

RUN DATE 19-JU14-03 
TRANSACTION REPORT PACE $49 

IF G77884S FUR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECEMBER 2002 NZS701 
LCOA FOUNDATION 
DIAL FOUNDATION 

TIAN CODE/ 
TFECTIVE/ (ORIGIML SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 

ON TRADE D&TET SETTLE DATE INVESIMENT CURRENCY GAIN/LOSS IN ,ETTLEMENT 
SECURITY OESCR'PTC'URR) BASE AM BASE AMOUNT BASE COS BASE COST OAS DATE (I OCAL CWRISETTLE E CURRENCY 

;6-MOV-02 SLM CORP 
2,400 000- 

247,942 05 247,942 as 228,960 Do- 0 .00 15,992 as I 
LZ-I(OV-02 

JACOBS LEVY S&P Sao 
so 000 000- 

;o-jUN-o2 SPUR TR UNIT Ui I STANDARD A 51OS6,747 78 5,056,747 78 5,149,250 DO- a Do 91,502 22-1 
!S-JUH-92 POURS 

BARCLAYS US ED STRAT 
Ssi IDS 000- 

jS-jUN-O2 SPUR TO LIMIT iii I STANDARD A 34,965,494 14 34,96514% 14 36,151,S26 33- 0 00 1,186,032 19-1 
!S-JUM-02 POURS 

BARCLAYS LIS ED STRAT 

21 000 000- 
;I-JUL-02 SPUR TR UNIT W I STANDARD 9 2,063,698 17 2,063,696 17 2,162.265 DO- 0 00 98IS66 a3-I 
25-JUL-02 POURS 

JACOBS LEW S&P 500 

i In 400 000- 
pZ-JUU-O2 SPUR TR LIMIT Ui I STANDARD A "5,021 24 "5,021 24 1,070,536 DO- a 00 75,814 7fi-l 
08-JUL-OZ POURS 

JACOBS LEW S&P SOO 

I 
z 6ca ooo- 

12-JUL--02 SPUR TIT UNIT ig I STANDARD 9 247,085 56 247,083 56 267,709 DO- 0 00 20,625.44-1 
08-0 POURS 

JACOBS LEVY S&P SOO 

5 2 000 000- 
as-JUR-02 SPUR TIT UNIT Wi I STANDARD A 190p136 Z7 190,136 Z7 205,930 on- 0 Go 15,793 

73-09-JUL-OZ POORS 
JACOBS LEW SSP 500 

'AN CODE/ 
FECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
QITRACTUAL/ SHARES/pPAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIMILOSS IN 
-PAIL--- (LOCAL CURR/SETTLE CURL) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENC 

'-JUL-02 ROYAL DUTCH PNOC*0*110v- 156,Z&D 31 156,260 31 177,412 DO- a an 21,151 69-1 
'-JUL-02 REGISTRY SH PAR M E1JRO S6 

JACOBS LEW S&P 500 
7 200 000- 

I-JUL-02 ROYAL DUTCH PEfi CO N Y 332,431 99 332,431 99 37S,696 DO- 0 on 43,264 01-1 
,- .AJL- 02 REGISTRY SH PAR N EURG 56 

JACOBS LEVY S&P 500 
555 BOB- 

)-JUH-02 RYDER SYS INC CON 15,549.5Z 15,549 52 15,545.55- 0 00 3 97 1 
I-JUH-02 

BARCLAYS LIS ED STRAT 

"f'94 **'- 429,939 63 434,048.56- a 00 4,208 93-1 I-JUN-D2 Sac COHNUNICAT ONS INC CON 429 .839 63 
5-JUM-02 

BARCLAYS US ED STRAT 
14 010 BOB- 

6-JUW-Oz Sac CONKLINI~Tf~ INC CON 413,zgs 00 415,295 00 437,672 40- 0 00 24,377 40-1 
I-JUL-02 

BARCLAYS US ED STRAT 

22 300 009- 
I-OCT-02 Sac COMMUNICAHOMS INC CON 500,537 41 500 .537 41 610,754 DO- 0 00 110,216 59-1 
7-MT-02 

JACOBS LEVY S&P 500 

"', 
a 000- 

fi-JUM-02 SEI INVESTMENT C, CON 51p592 .70 51,692 70 53,163 32- 0 Do I,Z70 62-1 
I-JUL-02 

BARCLAYS US ED STRAT 



TRANSACTION REPORT 
RUN DATE : 19-JLRFOS 

F GM845 FOR THE PERIOD 01 JANUARY 2002 THROLN;h 31 DECEKBER 2002 
PACE : 851 

COA FOUNDATION 
NZ5701 

ITAL FOUNDATION 

UkN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIWLOSS IN 

(LOCAL CtWRZSETTLE PURR) RASE AMOUNT BASE ANQ1W BASE COST BASE A= BASE CURRENCY 

.-JUN-02 SAKS INC CON 12.932.60 IZ,932 .00 13.M 72- 0.00 702.72-1 
L-JUL-9Z 

BARCLAYS LOS ED STRAT 

7 095 .000- 
I-JUN-0Z SANNIWA-SCI CW 49,649.31 49."9.31 51,651 .60- 0 .00 z100z.z9-I 
;-JUN-02 

BARCLAYS LIS ED STRAT 

I-JLM-02 SARA LEE CORP zI4,44S.SZ 214,445.52 209,913 ."- 0.00 4,S31 ." I 10'361'000- 
5-JUN-02 

BARCLAYS US ED STRAT 

21 500 .000- 
I-ALM-02 SCIIERING PLOUA CORP CON 2" 1005 .59 264,005 .59 Z?4.aso .00- 0 .80 10,M4.41-1 
5-AUG-62 

JACOBS LEW S&P 500 

10 000 .000- 
I-AUS-az INS PLOWA CORP Can Z43.711 6S Z63 .711 .65 Z59,009 .00- 0 Do 4,711.65 1 
5-AUG-02 

JACOBS LEVV S&P 590 

10 0ZS coo- L 

5: 
SCHLMMERCER fi CON 497.787 .31, 497,707.14 485,814 &1- 0.00 11.092.33 1 

41 
BARCLAYS LIS ED STRAT 

ZZ,491 .000- 
I-JUN-GZ SCHWAB CHARLES COW NEW CON 266,690 Z5 2" 690 .ZS 269,892.00- 0.00 3.201.75-1 
5-JLM-02 

BARCLAYS US ED STRAY 

@ Mellon Trustsm 
14011an Bank . NA- 

A". &So 
TRANSACTION REPORT 

RUN DATE2 19-JUM-03 

10A 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 OECEKRER 2002 PMZ5701 

IkAATION L 
TION 

0 CODE/ 
'ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
4TRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
(TLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAINILOSS IN 
DATE ILDCAt CURR/SETTLE CURR) BASE AMOUNT BASE ARONINT _LAIL-CM BASE COST BASE CURRENCY 

SWO10.000- 
-AUG-62 SPOR TR LM17 STANDARD a 4190319s& 77 4,903,956.77 41410,941.20- 0.00 qS,QIS.S7 1 
AM-02 POURS 

JACOBS LEW SIP SOD 
z 5 000- 

-JU*-QZ SABRE GROUP HLO INC CL A 84,"2.z6 ","Z.26 67,69s .fis- 0 .00 703 .39-1 
-JLK-12 

BARCLAYS LIS ED STRAT 
380.000- 

-JUN-82 SAFEWAY INC mi, CON 161,976.16 161,976.16 Ifiz,652 .60- 0 .00 876.44-1 
-JUN-02 

BARCLAYS LIS ED STRAT 

NW50.009- 
-JU1F@Z SAFEWAY INC CON Z7.787.50 Z7,787.50 Z61756.50- 0 .00 969.00-1 
JUL-az 

BARCLAYS LM ED STRAY 

-JUN-12 ST JUDE NED I 
k324 .000- 

-JUN-02 
cam IOZ.670.4S IOZ,670.45 105,390 Go- 0 .00 2,719 .95-1 

BARCLAYS US ED STRAT 
190 .008- 

-JUN-02 ST JUDE NED INC CON 14,0%.20 1410%.20 15,124 .00- 0 .00 I.OZ7 .99-1 
JUL-6Z 

BARCLAYS US ED STRAT 
9 000 .000- 

-DEC-02 ST AM NO lik CON 317,330 317,330.44 318.698.35- 0 .00 
-DEC-02 

JACOBS LEVY UP 500 



RUN DATE : 19-JM-03 
PACE 653 
KZ5701 TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY 20OZ THROUCH 31 DECERSER ZOOZ LF C778645 
LCOA FOUNDATION 
OTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL 
ONTRACTUAL/ 

RE A ETILEMEN7 SEP V!M,1r1ON 
DATE (LOC 

L 
CURR) 

776 000-
a-JUM-02 SIGMA ALDRICH CORP 
S-JUN-oz 

BARCLAYS US EQ STRAY 
390 BOB-

6-JLM-02 SIMON PPTY GROUP INC NEW CON 
,I-JUL-02 

BARCLAYS US EQ STRAY 

1,100 coo-
7-DEC-02 SKYWEST INC CON 
-0-DEC-02 

JACOBS LEW SAP 500 
Too-

~9-JUL-02 SKYWORKS SOLUTIONSINC 
-9-JUL-Oz CON 
.0-JUL-02 

BARCLAYS LIS ED STRAY 

386 000-
:Z-AUG-OZ SKYMMS SOLUTIONS INC 
!7-AM-OZ CON 

BARCLAYS US EQ STRAY 
700 000-

14 
2 SMITH INTL INC CON 

JACOBS LEVY SAP Sao 
730 BOB-

!6-JUN-02 SMITHFIELD FOODS INC CON 
11-JUL-OZ 

BARCLAYS US EQ STRAY 

1,926.08 119Z6 08 2,592.75- 0 .00 6,66 .67-1 

20,71fi 37 20,716 37 23,719 .56- 0.00 3,002 .99-1 

13,"7 SO 131657 so 14,Z51 06- a 00 563 .56-1 

@ Mellon TrustsA 

Mellon Bank, N-A 
RUN DATE 19-JLM-DS 

TRANSACTION REPORT PAGE . aS2 
S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ MZ5701 

TAOLOATIOMM 
RA SATI 

AN CODE/ 
FICTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TILEMM SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL CURRISETTLE CLAM) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

11 
2 0 Dov 

-JUN-OZ SCHWAB CHARLES CUP NEW CON 14,464 Do 14,464.00 15,360 DO- a Do 896 00-1 
-JUL-02 

BARCLAYS US ED STRAY 

9 000 BOB- 
-JUH-02 SCIENTIFIC ATLW6A INC 151,650.00 IS1,650 00 155,799 S8- a Do 21149.58-1 
-JUL-02 

BARCLAYS US ED STRAY 
3,211 Can- 

-JUN-02 SEARS ROEBUCK A GO CON 176,432 71 176,432 72 181,SZS.17- 0 Do 4,892 *6-11 
-JUM-02 

BARCLAYS US EQ STRAY 
4 310 000- 

.-JUM-02 SEMPRA ENERGY to" 96,500 90 96,500.90 102,604 25- 0 .00 5,503.35-1 
-JUL-02 

BARCLAYS US ED STRAY 

5.530 BOB- 
.-JUN-02 SERVICE MASTER CO CON 72,685.40 7Z,885 .40 76,601 56- 0.00 3,716 .16-1 
-JUL-02 

BARCLAYS LIS EQ STRAY 
sm Ban- 

I-JLPN-02 SHERWIN WILLIW CO CON 48,051 .18 48,051 18 4a,182 68- 0 00 131 .50-1 
JLIN-02 

BARCLAYS US ED STRAY 

8 
1042 BOB- 

)-JUN-0Z SIEBEL SYS INC 114,981.05 114,981 .0s IZI,67S 46- 0 .00 filfi%.41-1 
-JUK-OZ 

BARCLAYS US ED STRAY 

SHARES/PAR VALUE) ACTUAL REALIZED 
MADE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
"M AM BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

3S,fiZfi 56 3a,626 Sfi 3a,fi2g 28- a 00 2 7Z-1 

14,095 so 1-61096 so 15,7,68 Z8- 0.00 350.22 1 

Is'llo is 15,110 .13 Z4,873 zo- 0.00 9,763.07-1 

o 55 0 55 0 67- a 00 12-1 



SUN DATE : 19-JLM-03 
TRANSACTION REPORT PACE ass 

F G778845 rOR THE PERIOD 91 JANUARY 2002 THROUGH 31 DECEMBER 20OZ R23701 
COA FOUNDATION 
FTAL FULBOD&TION 

tAN COOEY 
'rECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
XnltACTLLhL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLENEN7 SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CUA5tEXCY GAIN/LOSS IN 
DATE (LOCAL CURRzSEYTLE CURB) DAM A"OUN7 BASE AMOUNT BASE COST am COST BASE CURRENCY 

1 980 000- 
,-jj*-oz swrmwsT AiRLi co*cm 29,876 .26 29,878.20 29'"7.06- 0 .00 113.40-1 
I-JUL-Oz 

BARCLAYS LIS EO STRAY 

27 400.000- 
,JUN-0Z SPRINT CORP Wi GROW) CON Z76,740 .00 Z76,740 .00 294,82*."- 1.00 18,984.68-1 
I-JUL-Oz 

BARCLAYS LIS ED STRAY 
9 600 000- 

I-DEC-02 SPRINT CORP (F6i GROUP) CON 145,&37.26 143,837.t& 69,19Z.64- 0.00 S4,644.62 I 
t-DEC-OZ 

JACOBS LEW S&P 500 
17 197 .000- 

)-JUN-02 SPRINT CORP Ad CDR SER 1 70,471 .18 70,471 .18 69,131.94- 0.00 1,339.24 1 
.-jU*-DZ 

BARCLAYS US ED STRAY 

I-JLM-02 STANLEY MKS 53,819 81 53,819.81 54,540.60- 0.00 720 .99-1 
i-JUN-02 

BARCLAYS LIS ED STRAY 
3 190 .000- 

STAPLES INC CiA 61,567 .00 61,Sfi7.00 63,418.7Z- 0.00 1,651 .7Z-1 

BARCLAYS US ED STRAY 

I-JLM-02 STARBUCKS CORP CON 33,732 .73 33,732.78 sz.994.06- 0 .80 73B.74 I 
;-JUN-OZ 

BARCLAYS LIS ED STRAY 

@ Mellon Trustm 
]Mellon Bank, N-A- 

TRANSACTION REPORT 
RUN "TE' 19-JLN-93 

TI 
FOR THE PERIOD 01 JANUARY ZOOZ THRUM 31 DECEMBER ZOOZ 

PACE;, 854 

i2iftTloam" 
p1m 

Ul CODE/ 
ECTIVE/ (ORIGINAL SHAXES/PAR VALUE) 
qTRA,CTtktL/ SHARES/PAR VALUE ACTUAL REALIZED 
MENENT SECURITY DESCRIPTION TRADE DATE SETTLE BATE INVESTNEAFT CURRENCY 
"IF, ILOIAL R151ETTLE CURR) BASE AmpLarT AM APPSACT BASE COST am CUST mOzz 

:JUN 
170.000- 

JUL::Z J" SAUCKER COMANY SI&BB.&O S's".88 5,763.34- 0.00 125.46 1 
Z CON NEW 

BARCLAYS LIS ED STRAY 

_JW_02 SNAP ON INC CM507*000- 

-JU*-0Z 
BARCLAYS US EO STRAY 

15,ZI3.60 15,Z13 .60 15,279 .84- 0.00 57.24-1 

17,550 .000- 
-JUN-OZ SOLECTRON CORP 91,435.50 911455.So 97,324 .57- 0 .00 S,659.07-1 
JUL-Oz 

BARCLAYS US ED STAtAT 

-JUN-02 SONDCO PRODS 
L6610.000- 

JUL-OZ 
BARCLAYS US EG STRAY 

43,399.00 43,309.00 441294 .32- 0 .80 985 .3Z-1 

-JUN-OZ SOUTHERN CO 
A191.000- 

JLIN-02 
BARCLAYS LIS Eg STRAY 

ISS'953.&S 1",953.66 i",vn .Z7- 9 .00 17 .41-1 

-JUN-02 SQUINTRUST 
-JUL-02 

cam 188,584.50 las'sscso 19Z,9" .19- 0.00 4,375.69-1 

BARCLAYS US ED STRAY 

, 
157 .002 

-JU1F$Z SOUTHMEST Alan 00 cc" Ir9,9ZO.78 129.926.74 123,578.55- 0.00 61342.Z3 1 
iU*-0Z 

BARCLAYS USS EO STRAY 



@ Mellon Trust Sm 
Mellon Bank, N-A 

TRANSACTION REPORT 
F OdIRMS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
CO DATION 
ITALM46DATIM 

RUN DATE 19-JUM-03 
PAGE 856 
125701 

RUN DATF 19-JLIN-03 
TRANSACTION REPORT PACE 857 

,LF G7?6a4S FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECEMBER 20OZ M25701 
.LCOA FOUNDATION 
OTAL FOUNDA710H 

'RAN CODE/ 
FFECTIVE/ IORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARESMAR VALUE ACTUAL REALIZED 
.ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

4Z S02 BOB- 
~o-Jum-aZ stm HICROSYST99 INC Emm 242,169 In 242,169 10 256,2a7 06- a no 14,117 96-1 
!S-JUN-02 

BARCLAYS US ED STRAT 

:6-JUN-02 SLWARD DATA 
5 910 000- 

1I-JkJL-02 
sis INC CON 143,031 10 143,081 10 IS6,094 92- 0 00 13,013 82-1 

BARCLAYS LPS ED STRAT 

31080 000- 
!6-JUN-02 SUIQDCO INC CON 209,956 00 109,956 Do II2pI46 33- 0 Do 2,190 33-1 
11-JUL-02 

IUUMLAYS US ED STRAT 
Z 660 000- 

10-JLIN-02 SUMMLIS7 SKS WE 1807,246 01 180,246.01 182,722 40- 0 on 2,476 39-1 
!5-JUN-OZ 

BARCLAYS US EQ STRAT 

240 on*- 
!6-JUM-02 SUNTRUST SKS INC Ispa" go 15,544 50 16,3fiS .20- a go SIB 40-1 
11-JUL-02 

BARCLAYS US ED STRAT 
I go 000- 

;S-IW SYMANTEC CORP 67p559 S2 67,389 52 48,303 Do- 0 00 19,036 52 1 
19_ 

JACOBS LEW S&P SOO 
2 972 000- 

10-JUM-02 SYMBOL TECHHOLMILS INC CON Z5,493 as ZS,493 D5 25,975.Zb- a 00 482 23-2 
Z5-JUN-OZ 

BARCLAYS LIS ED STRAT 

!Am Cox/ 
'FECTIVE/ [ORIGINAL SHARES/PAR VALUE) 
INMACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
'TTLEKEN7 SECIURITY DESCRIPTION MADE DATE SETTLE DATE INVESTMENT CURRENCY CAIWLOSS IN 
DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST RASE COS BASE CURRENCY 

S'300 ago- 
'-KC-02 STAROLUCKS CORP CON 110,693.46 110,993 56 129,532 ao- 0 an 18,638 14-1 
I-DEC-02 

JAMES LEVY S&P 500 
430 000- -1 It a RESORTS 48,620 00 48,6ZO 00 49,914 68- a ,-JUN-02 STARWOUD HOTEL Go I'Z94 66 

L-JUL-OZ PAIRED CTF 
BARCLAYS LIS ED STRAT 

6 SOO 000- 
?-MM-02 STARWOOD HOTEU A, RESORTS 161,BbS 27 161,865 27 192,769.60- 0 no 30,904 53-1 
5-MOV-02 PAIRED CIT 

JACOBS LEW S&P SOO 
4 747 

* 
BAD- 

D-JLM-02 STATE STREET C6RP 207,190 82 207,190 82 210,561 74- a 00 3,670 92-1 
S-JLN-02 

BARCLAYS US ED STRAT 

2 50 000- 
R-JUH-02 STILWELL FINL illc COM 58,6%.s3 38,6% 53 39,775 DO- 0 go 2,03D 47-1 
S-JLIN-02 

BARCLAYS US ED STRAT 
4 860 000- 

6-JUM-02 STORAGE TECHMO(OGY COW CON ?z'SSq.8O 7Z,559 go 73,633 12- 0 00 1,273 32-1 
1-.AJL-02 PAR $0 10 

BARCLAYS Ur. ED STRAT 

D-JLIH-02 STRYKER CORP 
3,4ZO 000- 

1" '530 .60 184,SSO 50 ISS,603.40- 0 Do 1,0-2 .60-1 
S-JUW-OZ 

BARCLAYS LIS EQ STRAT 



RUN DATE : 19-JUN-03 
TRANSACTION REPORT PACE : 8S9 

F C778845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 PM5701 
COA FOLNOWATION 
)TAL FOUNDATION 

tAN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
XITRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
.TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
-2&N- (LOCAL CURR/SETTLE CURRY BASE AKOUKT BASE A"OUNT BASE COST BASE COST BAK am"milcy 

BOB coo- 
)-JUN-OZ TRW INC 44,96Z 22 ",%Z .Z2 45,2Z3 .76- 00 261.54-1 
,-JUN-0z 

BARCLAYS LOS ED STRAY 

490 000- 
,-.AM-OZ TRW INC 27,219 .50 27,229 .SO Z7,4ZS.30- 1.90 ZOS.80-1 
L-JUL-02 

BARCLAYS US ED STRAY 

I M *GO- 
I-AN-02 THP WORLDWIDE fNC CON 40'"a 60 40,4" .60 *1,438.15- 0.00 969 .55-1 
S-JLN-02 

BARCLAYS US ED STRAY 

1- .JUN-0Z TXIJ Cow 
2,411 .000- 

IZ3,796.30 IZ3,796 30 12s,"1.32- 0 .00 I'"S 02-1 
S-JUN-OZ 

BARCLAYS US ED STOAT 

I n3.000- 
O-JUH-OZ YANCEY CORP CiA 64,631." 64,am ." ",GM.70- 0 .00 IP804.04-1 
S-JLN-02 

BARCLAYS LIS ED STRAY 

390.000- 
TARGET COW CON 14,44S." 14,445 .60 IS,171.08- 0 .10 7ZS.40-1 

BARCLAYS LIS E13 STRAY 

23 600 
' 
000- 

Z-AUG-OZ TARGET CORP UA 413,362 .Z7 413,362 .27 S29,0110 .00- 6.90 IIS,677 .73-1 

LEVV S&P 500 

@ Mellon Trust Sm 
Mellon Bank. NA- 

TRANSACTION REPORT RUN DATE- 19-JUM-03 PACE- AM 

4A 
FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 51 DECENBER ZOOZ "5701 

rAL 
&TION 

TION 

Cmm/ 
ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
4TRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
rTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LDSS IN 

(LOCAL CURR/SETILE CURR) BASE APORAff BASE AMOUNT BASE COST BASE COST BASE CURRENCY 
530.000- 

:JU*- E SvNOPSV INC Cam 28,349.70 28,349.70 Z6,716 .46- 0 .00 3" .76-1 JUL12 
BARCLAYS US ED STRAY 

1 000 ace- 
-SEP-02 SYNOPSYS INC CM 41,616.84 54,18Z.00- 0.00 IZ,365 .16-1 
SEP-02 

JACOBS LEW S&P 500 

-JUH-8Z SYNOVUS FINL 128,535.79 Iza,m." IZ7,386.38- 0.00 1,151 .61 1 
JLN-02 BARCLAYS LIS ED STRAY 

21,569 .000- 
-JU*-0Z BY= Cow CON 319,&50.08 329,850.08 319,073.02- 0 .00 777.06 1 
JUN-62 

BARCLAYS LIS ED STRAY 
464 000- 

-.101-02 TECO ENERGY Ik CON 34,790 34,780 ." 35,09Z .08- 0 .00 311 .42-1 .JUN-12 
BAMAYS US ED STRAY 

640 000- 
-JUN-OZ TJX CGS INC NEW CON 12,416 .00 IZ,416 .00 12,601 .Za- 0 00 36S.28-1 
JUL-02 BARCLAYS US ED STRAY 

13 100 too- 
-DEC-02 TJX COS INC iN 65i Z60,211 87 260,211 .47 264,731 .ZZ- a Go 6,539.35-1 DEC-02 

JACOBS LEVY S&P SOO 



RUN DATE 19-JLPN-03 
PhrE- 861 
MZ5701 

TRANSACTION REPORT 
FOR THE PERIOD al JANUARY 2002 THROUGH 31 DECEMBER 2002 

'AN CODE/ 
FECTIVF/ IORIGINAL 
INTRACTUAL/ SNARES/PAR VALUE 
7TLEMENT SECURITY DESCRIPTION 
DATE (I OrAL CURR/SETTLE CURR) 

521 age-
I-JM-02 TEMPLE INLAND INC CON 

BARCLAYS US ED STRAY 
fic 000-

,-jLm-o2 TENET HEALTHCARE CORP CON 
I-JUL-D2 

BARCLAYS US ED STRAY 

500-
!-ALIC-02 TENET HEALTHCARE CORP CON 
!-AUG-02 
i-AUG-02 

MARSICO CAPITAL FIGHT 
1 904 000-

S-OCT-02 TENET HEALTHCik CORP CON 
I-OCT-02 

KARSICO CAPITAL MGMT 

10 192 000-
9-OCT-02 TENET HEALTHUR CORP CON 
I-MOV-02 

KARSICO CAPITAL PMM 
12 718 000-

04 
TENET HEALTNCdt~ CORP CON 
MARSICO CAPITAL HCHT 

I-OCT-02 TENET HEAL Tilledial 0*0RPOOCO" 
5-MV-02 

MARSTC0 CAPITAL MGMTT 

SHARES/PAR VALUE) 
ACTUAL REALIZED 

TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

Z9,971 18 Z9,971 .18 30,020.02- D .00 48 84-1 

41311 Do 4,311 00 4,524 .12- 0.00 213 .12-1 

23 84 25 84 26.03- a Go 2.19-1 

811389 16 sio3ag 16 97,ZZZ .95- 0 00 15'am 79-1 

407,973 46 407,973 66 512,331 46- 0 00 104,355 .00-1 

507,056 46 507,056 46 639,308 43- a cc 132,ZSI .97-1 

GS91601 16 6S9,901 16 949,089 57- a 00 Z89,208.41-1 

0 Mellon Trustm 

Mellon Bank, N A 
RUN DATE 19-JLIN-03 

TRANSACTION REPORT PAGE "a 
FUR THE PERIOD 01 JANUARY ZQOZ THRMIGH 31 DECEMBER 2002 RZ5701 

OA GATION .f 
T fON 

CODE/ ECTIVE/ (ORIGINAL SHARES/PAR VALUE) REALIZED TRACTUAL/ SHARES/PAR VALUE ACTUAL 
TLEMENT 

SECUR g6DESCR'P70MR) 
TRADE DATE SETTLE DATE zMVESTME)" CURREWY GAIWLDSS IN 

DATE UOCAL /SETTLE BASE AMOUNT BASE AKOUKT BASE COST BASE COST BASE CURRENCY 

940 001- a 00 4" 92 1 JUN-0Z TECH DATA CORP CON 34p57S 20 54,573 20 34,a86.28- 
JUL-OZ BARCLAYS US ED STRAY 

490 Do*- JLM-02 TECLOISEH PRODS CO CL A ZS16Qz so Z5,602 so 24,192 48- 0 00 1,420 .02 1 
JUL-02 

BARCLAYS US ED STRAY 
360 000- 

JM-02 TEKTRONIX INC CON 6,547 49 6,547 48 6,674.40- 0 00 126 92-1 
JUM-02 BARCLAYS US ED STRAY 

440 000- 
JLIN-02 TEKTRONIX INC CON 11,7SO 40 11,750 40 11'ass 60- 0 00 115 20-1 
JUL-OZ BARCLAYS US ED STRAY 

JM-02 TELEPHONE A DATA SYS INC CON fi .S47 ZO 6,S47 20 6,9" 92- 4 00 401 .72-1 110 501- 
JUL-02 

BARCLAYS LOS ED STRAY 
Soo 000- 

-JUL-OZ TELEPHONE A DATA 
Sys 

INC con 29,175 Iz 29,175 12 31,536 DO- 0 00 2,41D."-i 
-JUL-02 JACOBS LEVY S&P 500 

SIZ31 000- 
-JUN-02 TELLASS INC CON 32,159 ZZ 12,159.2z 35,007 61- 0 00 644 39-1 
-JUN-02 

BARCLAYS US ED STRAY 

F 9778445 
COA FOUNDATION 
ITAL FOUNDATION 



RUM DATE : 19-JLM-03 
TRANSACTION REPORT PACE 863 

F 6775845 FOR THE PERIOD 01 JANUARY ZOOZ THROUCH 31 DECEMBER Z002 M25701 
COA FOUNDATION 
TAL FOUNDATION 

AN CODE/ 
FECTIVE/ (ORICINAL SHARES/PAR VALUE) 
NTRACTUkL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL CURR/SMLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASF, COST BASE CURRENCY 

2,011 coo- 
-JUN-02 THOMAS A BMS CORP COX 19.Z67.05 19,267.05 I9.3ZO.ZI- 0 .00 53.16-1 
JUN-92 

BARCLAYS US ED STRAT 

-JUM-82 3H CO 3"ooss.so 36,6,035.80 379,167.68- 0 so 13,132.08-1 
JUL-OZ CON 

BARCLAYS US ED STRAY 

gza.090- 
-JUL-02 3N CD 182,679.Z6 IOZ,679.z6 116,552 .00- 0.00 15,672 .76-1 
JLIL-02 CON 

MARSIC0 CAPITAL NCKT 
6" Do@- 

-JUL-02 IN CO 94,430 .46 94,430.46 168,076 .50- 0 .00 23,646 .04-1 
JUL-02 can 

MARSICO CAPITAL "M 
86Z.900- 

-SEP-02 3M CD 107,6Z4 .17 107.626 .17 110 .120 .SO- 0 .00 Z,496.33-1 
SEP-02 CON 

MARSIC0 CAPITAL NCMI 

4.106 "o- 
:SEP-12 SN CO 466,684 ." 466,684 ." 524,541 .SO- 1 .90 S7,fiSfi .SI-I 
SEG CON 

NARSICO CAPITAL MCM 
381 .006- 

-SEP-2Z 311 CD 43.Z?9.79 43,Z79 .79 48,3168.S4- 0 .00 5,108.75-1 
OCT-OZ CON 

MARSICO CAPITAL MORT 

@ Mellon Trustsm 
M.11an Bank, N.A. 

TRANSACTION REPORT RUM DATE : 19-JLM-03 
FOR THE PERIOD oi JANUARY z PAW : a6z 

VIA TIM OOZ 7HROL1rH 31 DECEMBER ZOOZ KZ5701 
ALOTION 

a comw 
IECTIVE/ (ORIGINAL SHARES/PAR VALUE) ITRACTULL/ SHARES/PAR VALUE ACTUAL REALIZED 'TLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIK/LOSS IN DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE CM BASE COST BASE CURRENCY 

9 050 009- 
-MOV-02 TEND HEALTHCAR CORP CON 129,619 .24 129,819.24 464,957.00- 0.00 335,137.76-1 NOV-oz 

JAMS LEVY S&P 500 
z 641 coo- 

A*-Iz Taumm INC 70,193 .31 70,193.31 72,189.82- 0.80 11996 .59-1 JUN-oz 
BARCLAYS LIS ED STRAT 

is 
.121-02 IDEAS INSTRS JUM-Oz CON 448,240 .26 "6,240 .zfi 455,ZSZ .00- 0 .60 7.811 .74-1 

BARCLAYS LIS ED STRAT 
11480 cos- JUM-0Z TEXAS INSTUS I CON 287,852 .40 Z67,6SZ.40 29s'als .00- 0.80 71365.60-1 JUL-oz 

BARCLAYS US ED STRAT 
1 557 .000- 

-JUR-02 TEXTRON INC Cm 63,340 .14 65,348.14 63,2ZZ .63- 0.90 117.51 1 
JLM-02 

BARCLAYS LIS ED STRAY 
100 .008- 

-JUN-02 TEXTRON INC CON 4,"@.Oo 4,460 .00 4,659.90- 0.40 1".08-1 
JUL-8Z 

BARCLAYS LIS ED STRAT 
092 DO*- 

-JUN-02 THERMO ELECTRk 6aii, CON 34,157.15 34,157.15 34,831 .90- 0 go 674.65-1 
JUN-02 BARCLAYS LIS ED STRAY 



RUN DATE 19-JUM-03 
TRANSACTION REPORT PACE 86S 

LF M884S FOR THE PERIOD 81 JANUARY 2002 THROUGH 51 DECEMBER 2002 "25701 
LCOA FOUNDATION 
OTAL FOUNDATION 

PAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
_R&V_ (LOCAL CURR/SETTLE CURR) BASE AN BASE AMOUR BASE COST BASF. COST BASE CURRENCY 

11598 BOB- 
I-MOV-02 TRAVELERS PPTY CAS CORP NEW Z3,068 67 ZS,afig 67 28,041 .94- a 00 4,973 Z7-1 
4-NOV-02 CL A 

JACOBS LEW S&P 500 
327- 

0-MJC-02 TRAVELERS PROPERTY CASUALTY 5 62 5 .62 6 23- a 00 61-11 
O-AUG-02 CORP CON 

JACOBS LEVY SAP 500 

1 all 000- 
O-JUM-02 TUPPERWARE COO CON 22,259 as 22,289 85 22,140 .90- a Do 148 95 1 
5-JUM-02 

BARCLAYS LIS ED STRAT 
34 724 BOB- 

G-JM-02 TYCO INTL LTD kN CON 532,927 90 532,927 90 538.222.00- 0 00 5,294 .10-1 
-5-JUN-0Z 

BARCLAYS LIS EQ STRAT 

:0-SEP-02 LIST INC CON 
300 000- 

3,761 17 8,761 17 10,923 Do- 0 00 2,161 .83-1 
!S-SEP-02 

JACOBS LEVY S&P 500 

4-SFR~02 UST INC CON 
2,700.600- 

79,764 .45 78,764 45 93,331 6z- a no 19,567 17-1 
IT- 

JACOBS LEVY S&P SOD 
5,165 000- 

!O-JUN-02 LIS BANCO" BEL CON NEW 120,125 95 120,12.3 95 120,159.SS- a 00 fis.60-1 
?S-JUK-0Z 

BARCLAYS LIS ED SIRAT 

@ Mellon Trustsm 

Mellon Bank, NA 
RUN DATE 19-JUN-03 

TRANSACTION REPORT PACE a" 

j*A7IGM 
FOR THE PERIOD 01 JANUARY ZOOZ TmROLW.H 31 DECEMBER 2oaz MZ570I 

AL ATION 

IN CODE" ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
1TRAC7UAL/ SHARES/PAR VALUE ACTUAL REALIZED 
HLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIM/LUSS IN 
DATE (LOCAL CURR/SETTLE CAM BASE AMOUNT BASE AMOUNT BASE COS BASE COS BASE CURRENCY 

3,380 000- -JUN-02 TICKETK&STER CL B 61,347 00 61,347 00 68,451 .76- 0.60 7,104 76-1 
-JUL-02 

BARCLAYS US ED STRAT 
z 160 DOQ- 

-JUN-02 TIDEWATER INC tom 73,003 00 73,008 00 75,517 92- 0 00 2.Sog 92-1 
-JUL-02 BARCLAYS US ED STRAT 

520 000- -1 -JUL-02 TIFFANY a CO NEW 
cm 11,835 98 11,835 .98 18,896 go- 0 00 1,060 82 

JUL-OZ 
MARSICO CAPITAL MG.MT 

-JUN-02 TORCHKARK CORP 
560 000- 

21,filg 82 2IP619.82 21,851 20- a 00 Z31 .38-1 
-JUN-Oz 

BARCLAYS US ED STRAT 

-JUM-02 TORCHMARK CORP 
600 000- 22,470 00 2Z,470 00 23,412 DO- 0 00 942 00-1 

-JUL-Oz 
BARCLAYS US ED STRAT 

2 048 000- 
-JUM-02 TOYS R LIS INC t6i 36,203 45 36,205 4S 36'SIS 84- a 00 312 39-1 
JUN-oz BARCLAYS US ED STRA7 

SS9- 
-AUG-02 TRAVELERS PPTY CAS CORP NEW a 91 a 91 9 81- a 00 90-1 
AUG-0Z CL A JACOBS LEVY SAP 500 



RUN DATE- 19-AN-03 
TRANSACTION REPORT PACE- 867 

F C77584S FOR THE PERIOD 01 JANUARY 2DOZ THROWN 31 DECOMER ZOQZ KWOI 
COO, FOUIMTIUN 
,TAL FOUNDATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) REALIZED WMACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLENM SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY rAIK/LOSS IN 
_R&V_ CLOCAL gUFAUSETTLE CURRI BASE AHOLPff RASE-AHOUKT BASE COST BASE COST DAM CURRENCY 

1,214.000- 
-JUN-02 UNION PLANTERS CORP TENN CON 59's" .91 39,W .91 39,904.18- 0 .00 319.Z7-1 
-JUK-02 

BARCLAYS US ED STRAY 
670 000- 

.-JUK-02 LKION PLANTERS CORP TENN CON Z1,373 00 ZI,373.00 ZZ,OZZ .90- 0 00 649 .90-1 
JUL-62 

BARCLAYS LOS ED STRAT 

2 50 .000- 
.-JUN-02 UNIONSANCAL 134,235.00 134,235.00 136,Z87 70- 0 .00 41052.70-1 
JUL-9Z 

BARCLAYS LIS ED STRAY 

.-JUN-02 UNISYS CORP 
1,300 000- 

11,050.00 I2,OSO.OO 12,742 60- 0 00 1,692.60-1 
t-JUL-02 

BARCLAYS LIS ED STRAT 

700 000- 
.-JUL-02 UNITED PARCEL SVC INC CL 9 42,260 10 42,260.10 43163Z 40- 0 .00 1,37Z .30-1 
P-JUL-Oz 

JACOBS LEVY S&P SOO 

160 .000- 
UNITED STATES CELLULAR CORP 4,590 .00 4,590.00 51150 .36- 0.00 540 .36-1 

BARCLAYS LIS ED STRAT 

1 220.000- 
.-JUN-OZ UNITED STATES REEL COW ZS,76S .&O Z3,765.60 Z4.119.40- 0 .00 SS3.80-2 
L-JUL-OZ CON NEW 

BARCLAYS US ED STRAT 

@ Mellon Trust$m 
Meitan Bank, NA 

RUN DATE 19- AM-03 
TRANSACTION REPORT PACE' a" 

0 
FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECOULER ZOOZ MZ5701 

OA TION IL SATION 

m CODE/ 
TCTIVE/ (ORIGINAL SHAREWPAR VALUE) 
TTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TLENENT SECURITY DESCRIPTION TRAM DATE SETTLE DATE INVEST"ENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE 

21,930 000- 
AM-02 LIS BANCORP BEL CON NEW Z67,928 50 Z67,628.50 Z77,611 .10- 8.00 9,732.60-1 
JUL-02 BARCLAYS LIS ED STRAI 

JUN-OZ UNILEVER N V 4WYZM*'*OSHS NEW IIS,2S4.69 115,154 .69 114,204.00- 0 of 9SO .69 1 
JLM-02 BARCLAYS US ED STRAT 

00 .000- 
-JUL-OZ UNILEVER N V W YORK SHS NEM 91,9al 23 91,981 .Z3 "'200.00- 0 .00 7,218.77-1 
JUL-02 

JACOBS LEW S&P 500 
600.000- 

-JUL-OZ UNILEVER N V W YORS SHS HEM 89,647 54 89,647 .S4 " 200.00- 6 .00 9,55Z.AO-I 
JUL-@Z JACOBS LEVY S&P SOO 

1 600 .000- 
-JUL-02 UNILEVER N V ig YORK SM NEW 91,440 76 91,440 .76 " 200 .00- 0 .00 7,759.Z4-1 
JUL-02 

JACOBS LEW S&P 500 
3 SOO BOB- 

-JUL-@Z UNILEVER N V Wi YOM SM NEW 187,98Z 80 187,982.80 204,600.90- 0 .00 16,617 .20-1 
JUL-02 JACOBS LEVY SOP 500 

Z,ZZI.000- 
-JUN-02 UNION PAC CORP CON 163,401 Z1 143,601.Zl I-Q.710 .67- 0 .40 657.S4 1 
JUN-62 

BARCLAYS US ED STRAT 



RUN DATE : 19-JUN-03 
TRANSACTION REPORT PACE . "9 

-F C775845 FOR THE PERIOD 01 jANUgv ZooZ THROUGH 31 DECEMBER 2002 MZ5701 
-COA FOUNDATION 
3TAt FOUNDATION 

RAN CODE/ 
rFECTIVE/ fORIGINAL SHAIZESfPAR VALUE) ACTUAL REALIZED OXTRAC7UAL/ SHARES/PAR VALUE INVESTMENT CURRENCY GAIN/LOSS IN ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE 

DATE (LOCAL CUIRR/SETTLE CLIRR) BASE AMOUNT BASE AMOUNT BAK COST BASE COST BASE CURRENCY 

640 .000- 
O-JLIN-02 UNUMPROVIDENT CORP 16,049 43 16,049 .43 16,oaq 60- 0 .00 40 17-1 
5-JUM-02 

BARCLAYS US ED STRAY 

1 570 000- 
6-JUM-02 UQWUMPMVIOCWT IORP 37,946 90 37,%fi 90 39,469.80- 0 00 11522 .90-1 
I-JUL-02 

BARCLAYS US ED STRAY 

6-JUN-02 V F CORP CON 
11610 000- 70,571 .90 70,571 90 72,943 00- 0 00 Z,371 10-1 

I-JUL-02 
BARCLAYS LIS ED STRAY 

I'loo 000- - 2,697.20-1 6-JUN-02 VARIAN "ED SYS Falc CON 43,659 00 43,659 .00 46,356 20 a 00 
11-JUL-02 

BARCLAYS US ED STRAY 

3 854 coo- 
O-JUM-02 VERIZON COKKUNfCATIONS CON 153,916 41 153,916 41 153,*27.74- a 00 4w 67 1 
ts-JUN-02 

BARCLAYS US ED STRAY 
1& 060 cao- 

6- 0 VERIZON COMINWRATIONS CON 693,922 00 693,922 00 715,965 60- 0 00 20,046 60-1 
31- 

BARCLAYS US ED STRAY 
5 Sao 000- 

L3-SEP-02 VERIZON COMMUNiCATIONS CON 107,511 .51 107,511 51 130,742.57- 0 00 Z3.Z3I 06-1 
LB-SEP-92 JACOBS LEW SAP SOO 

0 Mellon TrustS"' 

Mellon Bank. NA 
RUN DATE . 19-JLIM-GS 

TRANSACTION REPORT P14ZSM701 8" 
G 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
OA TION 
AL INATION 

N 
CODE/ 

ECT IVE/ (ORIGINAL SHARESAPAR VALUE) REALIZED TRACTUAL/ SKARES/PAR VALUE ACTUAL 
TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/1.063 IN TLEMENT 

SECURIMAESCIII"Clo" BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY DATE (LOCAL C /S TILE URR) 
4 964 000- 

JUN-02 LIMITED TECHNOL661ES CORP CON 341,502 .99 341'soz 547,033 Z4- a oa 5,530.ZS-l 
JUM-02 BARCLAYS LIS ED STRAY 

760 000- 
JUH-02 LIMITED TECHNOLOGY 

ES 
CORP Coll 49,296 cc 49.286 00 53,131 60- 0 00 5184S .60-1 

JUL-02 
BARCLAYS US ED STRAY 

S aaa 000- 
JLIN-02 UNITED HEALTH 6imp INC CON 4SS,000 00 455,000 00 4811,710 00- 0 no 25,720 00-1 
JUL-02 

BARCLAYS US ED STRAY 
190 000- 

-JUL-02 LIMITED HEALTH GROUP INC CON 15,544 53 IS.PA 53 18,487 DO- 0.00 2,942.47-1 
-JUL-02 MARSICO CAPITAL MW 

9 00 
-JUN-02 UKIVISION COMMUNHATIONS INC 31,588 02 31,SSA 02 53,662 96- 0 00 2,074 %-1 
JUN-02 CL A BARCLAYS US ED STRAY 

-AUG-02 UNIVISION COMW&ICATIOMS INC 6Z,607 21 

5 ago 000 

62,607 21 102,640 .00- 0 .00 40,232 79-1 
AUG-§Z CL A JACOBS LEVY SAP 500 

2,144 coo- 
-JU11-OZ UNOCAL CORP CON 78,549 50 78,549 50 78,363 20- 0 00 166 30 1 
-JUN-OZ BARCLAYS US ED STRAY 



TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY ZOOZ THROUM 31 DECEMBER 2082 

fALW 
TIM 
TIM M 

AN Cmay 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 

SHAREWPAR VALUE 
SECURITY DESCRIPTION TRADE DATE 

Mu-( R/SETTLE CURR) USE AMOUNT 
290 .000- 

-=-BE VERIZON MORIWATIONS CON 339,"8.76 
OCT-02 

JACOBS LEW S&P 500 
7 000 .009- 

JEC-02 VERIZON COMMUNRATIONS CON Z79,163.89 
MC-02 

-COZ LEW S&P Sao 

73 .080-
-JUN-OZ VERITAS SWMW CD CON 140,4%.92 
-JUM-02 

BARCLAYS US EG STRAT 

21 050 .000-
AM 0 JUL: 02 VIACOM INC CL 6 CON 670,SO9 .00 

2 
BARCLAYS LIS ED SMT 

CON 
-JU*-OZ VITESSE SEMIAMOR 9160S.42 
-JUM-oz 

BARCLAYS LIS ED SMT 
82Z.000-

-JUM-02 VULCAN RATLS CO CON 38,91A." 
-JUN-02 

BARCLAYS LIS ED STRAT 
160 .080- 

-JUN-OZ VULCAN KATLS CO CON 6,020 .00 
-itm-oz 

BARCLAYS US ED STRAY 

ACTUAL 
SETTLE DATE 
BASE AMM49 

339,"& .76 

2"'165 .09 

140,4" .gz 

470,509 .08 

9,605 .8Z 

36,918 ." 

fi,ozo .oo 

RE LIZED 
CURRENCY GAIN/LOSS IN AL 
BASE COST DAM CURRENCY 

0.00 45,610.72 1 

0.80 SS,Iqz .Iq I 

6.80 7,?ZO.GS-I 

9 .00 Z8,408.20-1 

6 .00 Z,306 .04-1 

0 .00 794 .52 1 

0.00 473.ZO-I 

INVESTMENT 
BASE COST 

Z%,3".04-

zzs,"D .go-

148,166.97-

698,917.ZO-

38,124.36-

61493.ZO- 

RIM DATE 19-JM-03 TRANSACTION REPORT PACE : 871 F G"8845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ NZ5701 COA FOUNDATION 
rTAL. FOUNDATION 

AN CDDEJ 
FECTIVE/ (ORIGINAL SKWS/PAR VALUE) 
41TRACTUAL/ SHAREWPAR VALUE ACTUAL REALIZED TTLENEWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIMILOSS IN DATE (LOCAL CURR/SET`TLE CURR) BASE AMOUNT BASE AMOUNT USE COST BASE COST BASE CURRENCY 

& 260.009- 
.-JUN-02 WACHOVIA CORP Ni NEW CDR 231,369 .60 Z11,369.60 261,S73.40- 0 .00 IO,ZO3.40-1 
-JUL-02 

BARCLAYS US EQ STRAIT 
19 040 000- 

-JUN-02 VAL HART STOREi IiE cam 1,120,886.S7 1,120,686 .57 1,139,014 .60- 0 .00 16,127.&3-1 .-JUN-02 
BARCLAYS US ED STRAIT 

7 920 000- 
--JUN-02 MAL PART STORE§ RE CON 440,SIO .40 440,510 .40 454,687.20- 0 .00 16,176.81-1 
JUL-Oz 

BARCLAYS US ED STRAT 

976 .000- 
'-OCT-OZ UAL HART STORES INC CDR S4,ZS4 .20 S4,254.20 S6,03Z 16- 0 .00 
'-OCT-OZ 

KARSICO CAPITAL MONT 
6 ioz .096- 

P-OCT-02 VAL HART STORd INC CON 338,805 .78 338,60S.78 350 .315.62- 0 .00 11,510 .94-1 '-OCT-02 
MARSICO CAPITAL "GHT 

ass .900- 
I-OCT-QZ UAL PART STORES INC CON 48,845 46,045 .66 49,ZS7.78- 0 .00 I'ZI1.92-1 

NARSICO CAPITAL ISM 
- v 4 466.000- 
NOV-12 VAL HART STORIN INC CDR 263,049.98 243,049.98 Z57,541 .26- 0.00 14,491 .za-l ,NOV-12 

MARSICO CAPITAL MORT 

0 Mellon Trusts" 
Mallon Bank. N-AL 

RUM DATE : 19-jUN-03 
PACE- 871 
r2s7il 



@ Mellon TrustsA 

Melluo 13ank. NA 

MW DATE 19-JUR-Q3 
TRANSACTION REPORT PACE 87Z 

G 
FOR THE PERIOD 01 JAXUAIVY Z002 THROUGH 31 DECEPMER 2002 M25701 

Ok I 
ALWATTISM" 

IN CODE/ 
'ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
(TRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ITLEMENT SECUR17T DESCRIPTION MADE DATE SETTLE DATE INVESTMENT CURREN" CAIK/Lm IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AROUNI BASE AMOUWT BASE COST BASE COST BASE CURRENCY 

2 060 900- 
-NOV-OZ MAL KART STORH INC cum 108,433 73 109,433 73 114oazo Do- 0 no 6,386.27-2 
-wv-oz 

JACOBS LEW S&P 500 

-JUN-02 WALGREEN CO 
17,774 000- 

687,442 07 6a7 .442 07 686,742 SO- 0 @a 1,300 43-1 
-JUN-62 

BARCLAYS LOS ED STRAT 

6 
030 Coo- 

-JUF1-§Z WASHINGTON 'JUAL INC 227,029 50 227,029 50 226,780 20- 0 Do 249 5D 1 
-JUL-52 

BARCLAYS LIS ED STRAT 

61 
710 000- 

-JUN-02 WASTE OUGHT INC BEL CON 190,544 84 190,544 64 190,496 go- 0.00 47 94 1 
-JUN-oz 

BARCLAYS LIS ED STRAT 
310 Coo- 

-JUK-OZ WASTE MW INC DEL CON 8,407 20 5,407 .ZD 8,800.90- 0 00 393 70-1 
-JUL-02 

BARCLAYS US ED STRAY 

2 275 COO- 
-JUH-02 WATERS CORP CiA 52,619 3s S2,819 35 S5,214 ZS 0 .00 2,394 90-1 
-JUN-02 

BARCLAYS US ED STRAT 
1 352 000- 

-JUN-02 WATSON PHARFA&LrTICALS INC CON 33,742 20 35,74Z .20 34,868 Do- a go I,IZS 88-1 
.-JUN-0Z 

BARCLAYS LIS ED STRAT 

IMM DATE 19-JUH-03 
TRANSACTION REPORT PACE 873 

LF C778MS FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECEMBER 20OZ K75791 
LCOA FOMATION 
OTAL FOUNDATION 

RAN CGDE/ 
FFECTIVE/ (ORIGINAL SHAKS,pAR VALUE) 
ONMACTUAL/ SHARESMAR VALUE ACTUAL REALIZED 
ETTLEHEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LU(:AL CURR/SETTLE CURR) BASE Ah"T BASE AMOUNT BASE COST BASE COST BASE CURREHCY 

6-JM-02 WEBKD CORP 
S,520 Coo- 

30,850 68 30,850 68 31,18S 54- 0 00 335 .16-1 
I-JUL-02 

BARCLAYS US ED STRAT 

O-JUN-02 WELLS FARGO a 6 NEW cum 604,104 12 604,204 IZ 606,515 20 0 00 21411 03 1' SA& 000- - -2 
.S-jUN-QZ 

BARCLAYS US ED STRA7 

4,540 Coo- 
6-JM-02 WELLS FARM S CO NEW CON 225,S92 60 ZZS159Z AD 232,449 DO- 0 00 filass.40-1 
,I-JUL-02 

BARCLAYS US ED STRAT 
1 419 000- 

:0-JUM-02 VEKDYS INTL Ik CON Sa,671 04 58,671 04 S3,275 3--- a on 392 71 1 
5-JUK-02 

BARCLAYS LIS ED STRAT 
2,030 000- 

150 .13-1 :O-JUN-02 WEY06MEUSER CO CON 131,799 97 131,799 87 151,950 Do- a go 
!S-JUm-Qz 

BARCLAYS US ED STRAT 

2,060 000- 
2 WHIRLPOOL CUM CON 131,840 00 im,w 00 141,92S 52- a *a IO1055 .SZ-I 

BARCLAYS US ED STRAT 

Sao 000- 
a on 21309 33-1 )2-AUG-OZ WHITNEY KLDG CO ZS,503 Z7 25,308 2)' 27,617 60- 

)7-AUG-02 
JACOBS LEVY S&P 500 



TRANSACTION REPORT 
RUN DATE 19-JUM-05 

F CnU45 FOR THE PERIOD 01 JANUARY 2002 THROUGH si oEcEKBER z*OZ 
PACE : 67S 

COA FOUNDATION 
KZS7O1 

rFAL FOUNDATION 

tAN CODE/ 
'FECTIVE/ (ORIGINAL SHAAES/PAR VALUE) 
WTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
.TTLEHENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIK/LOSS IN 
-2&M- -ILOCAL CLMISETTLE OM BASE A"01411 BASE AMOUNT BAR COST BASE COST BASE CURRENCY 

a36.000- 
I-JUN-02 XILINX INC CON 20,537.59 20,337.59 201966 .68- 0 .00 6Z9.29-1 
.-JUN-02 

BARCLAYS US. ED STRAT 

S1000 .000- 
.-JUL-02 XILINX INC CON 113,498.58 1131498.59 IZS,400 .00- 0 .00 11,901.42-1 
1 JLrL-QZ 

JACOBS LEW S&P Sao 

?-DEC-OZ XEROX CORP C 
.-DEC-02 

ON 126,084.64 124,034.64 118.391 .15- 0 .00 S1693.69 1 

JACOBS LEVY SAP SOO 

)-JU*-02 YAHOO INC ISA,290 .60 158,Z90.60 162,058.32- 0.00 3,767.92-1 
;-JUK-oZ 

BARCLAYS US ED STRAT 

&so 000 
i-JLXFDZ YORK INTL CORP NEW Can 28,415.50 28,415 .50 30,389.ZO- 0.00 1,973.70-1 
L-JUL-02 

BARCLAYS US ED STRAY 

6,424 .000- 

I- 
VUH BRANDS INC 145,492 .13 i4s,492.13 143,SSS.90- 0.00 1,933.33 1 

6- CON 
v 

BARCLAYS LIS ED STRAT 

6-JLM-02 YUK BRANDS INC 4,575.00 4.S7pS.00 4.667.SO- 0.00 292.50-1 
t-JUL-OZ can 

BARCLAYS US ED STRAT 

@ Mellon Trust"A 
Mellon Bank, NA- 

RUN DATE : 19-JLM-03 
TRANSACTION REPORT PAGE9 

9 
71 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMER 2002 K2570, 
874 

rAL a TISONN 

ul Comf 
rECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ORACTUAL/ SHARESIPAR VALUE ACTUAL REALIZED 
rFLENEKT SECURITY IPTIUN TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIK/LOSS IN 
DATE 

LOCAL CURR%MLE 
CM) BALSE AMOUNT BASE AMOUNT BASE COST RASE COST BASE CURRENCY 

5 450.000- 
-JUH-0Z WILLIAM CBS 16C CON 31,337.50 31,337.SO 42 .093.00- 9.00 9,755.50-1 
-JUL-02 

BARCLAYS LIS ED STRAY 
1 945.000- 

-JUH-02 WINN DIXIE STWS INC 32,86S.62 3z'"S .&Z 3Z,753.88- 0.06 III .aZ 1 
-JUH-92 

BARCLAYS LIS ED STRAY 
46SO35 000- 

-JUN-02 WORTHINGTON I INC can 16,930.02 16,950.02 IS.525.00- a so 1,405 OZ I 
-JUN-02 

BARCLAYS LIS ED STRAY 
450 .ODD- 

-JUN-OZ WORTHINGTON INDS INC CON 7,758 .00 7,7SB .00 6,750 .00- 0.00 1,006 .00 1 
-JUL-QZ 

BARCLAYS LIS ED STRAT 

3 518 BOB- 
-JLK-02 WRIGLEY WN JR 6i Cm 1",679.70 1",879.70 1",365.06- 0 .00 514 .64 1 
-it*-ot 

BARCLAYS US ED STRAT 

-JUN-OZ WVETH 
22,946 BOB- 

ilzifiloss.so IIZIGIOSS.50 1,241,376.60- 0 .00 ZS,3Z3 .IO-I 
-JtwoZ 

BARCLAYS US ED STRAY 

3 556.000- 
-JU*-OZ XCEL DOW IR CON S9,19A.So 59.198.50 "IZIZ.7z- 0 .00 7,01e.ZZ-1 
-JUN-OZ 

BARCLAYS LIS ED STRAY 



@ Mellon Trusts" 

MeHan Bank, N.A 

TRANSACTION REPORT RUN DATE 19-JM-03 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENSER 2002 PAGE- 876 

ATI 
MZ5701 

ROD 
ON 

AT ON 

AN CODE/ 
FECTIVE/ IORIGINAL SHARES/PAR VALUE) NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOLR(f BASE AMOUNT BASE COST SAM COST BASE CURRENCY 

8,600 ODD- 
-OCT-02 YUM BRANDS INC la4,6z& 44 184,fiZfi 44 2Sa,fii4 oo- 0 Do 65,987 56-1 
OCT-02 CON JACOBS LEVY SAP SOO 

9 
700 ODD- 

-JUL-02 ZIMMER HLDGS Ilk CON Z91,073 68 291 .073 68 330,929 39- a 00 39,656 .21-1 
JUL-OZ 

JACOBS LEW S&P SOO 
796 ODD- 

-JUN-02 ZIONS BANCORP 41,954 30 41,954 30 42,737 24- 0.00 762.94-1 
JLIN-02 

BARCLAYS US ED STRAT 

"f 
7114 S40- 

.-MAR-02 BARCLAYS GLOBA NVESTORS US 891,749 .76 891,749 76 "I'm As- 0.00 30 .591 31 1 

.-MAR-OZ DEBT INDEX FUND 5 
BARCLAYS US FIXED ST 

40 S86 970- 
.-MAY-02 BARCLAYS GLOBAC INVESTORS US 589,84S 74 889,845 74 a70,Z5I aa- 0 00 19,593 Ab I 
.-RAY-02 DEBT INDEX FUND B 

BARCLAYS US FIXED ST 
45 "1 DOD- 

,-JUN-02 BARCLAYS GLOBA( INVESTORS LIS 1,005,502 so I'DOS1502 so 974,GS3 49- 0 .00 51 .049 .01 1 
.-JUM-OZ DEBT INDEX FUND B BARCLAYS US FIXED ST 

S 240 792 720- 
i-JUM-02 BARCLAYS G(OBAf INVESTORS US 116,970,196 .06 116,970,196 06 112,081,848 05- 0 .00 41"81346 .01 1 
,-JUH-0Z DEBT INDEX FUND 5 

BARCLAYS US FIXED ST 

RUN DATE 19-JLM-05 
TRANSACTION REPORT PACE 677 

If 9775845 FOR THE PERIOD 01 JANUARY 2DOZ THROUGH 51 DECEMBER 2002 N?5701 
LCOA FOUKDATION 
OTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ fORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CVRR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE M BASE CLIRRENCY 
1 461 709 750- 

6-JM-02 SGI EAFE E6UITi FUND B 39,249,803 90 39'Z49'603 90 44,906,787 72- 0 00 51656,983 82-1 
6-JUM-02 

BARCLAYS MON-US ED 

1.000- 
~fi-JAM-02 BARCLAYS GLOBAL INV MONEY HKT 1 .00 1 cc I Do- 0 00 
6-JAM-02 FD 3 

BARCLAYS CASH STRATE 

.8-JAM-02 BARCLAYS GL.BA IN MONEY MT 800,000 00 800,000 00 800'ODO Do- 0 00 

.8-JAM-02 FD 5 
BARCLAYS CASH STRATE 

4-JUN-02 BARCLAYS USNA01'"W"KO-NEY MIT 1 .000,000 .00 11000,000 00 1,000,000 Do- a cc 
7-JM-02 FD B 

BARCLAYS CASH STRATE 

707 SS4 000- 
JLN-02 BARCLAYS ILOBAt INV MONEY MXT 1,707,554 .00 1,707,554 00 1,707,554 00 0 00 

14-JLIN-02 FD 5 
BARCLAYS USK STRATE 

I Don- 
!S BARCLAYS GLOBAL INV MONEY MIT 1 00 1 .00 1 cc- 0.00 
5 Fu 8 

BARCLAYS CASH STRATE 
958 6Z6 000- 

15-JM-02 BARCLAYS GIOBAC INV MONEY NKT 958,626 00 9SB,6Z6 00 958,626 00- 0.00 
15-AM-02 FO B 

BARCLAYS CASH STRATE 



RON DATE- 191-JU*-43 
PAGE : 878 
KZ5701 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER ZOOZ 

RUM DATE ; 19-JUM-03 
TRANSACTION REPORT PACE : 679 

F C778645 FOR THE PERIM 01 JANUARY 2002 THROUGH 31 DECEKB0 ZOOZ MZ5701 
COA FOLNUIRTICH 
TAL FOUNDATION 

AN CGOE/ 
VALUE) REALIZED FECTIVE/ (ORIGINAL SHARES/PAR 

NTRACTUAL/ SHARESfPAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

(LOCAL RZSMLE CURR) BASE AMOUNT MASE AMOUNT BASE COST BASE COST BAK CURRENCY 

es 622 530- 
-JAN-02 BARCLAYS SLOW INV. U.S . 2,Mfi,433.26 Z'9"'433.26 3,759,4" .82- 0.00 773,031 .54-1 
JAN-OZ EQUITY NKT FO 5 

BARCLAYS LIS EO STRAY 
24 458 ABC- 

&-JAN-OZ BARCLAYS SLOBAC BW U.S . aso'cocas aso'nocas 1,076,456 .56- 0 .00 226,456.41-1 
t-JAN-OZ EQUITY MAT FO I 

BARCLAYS LIS EQ STRAY 

27 664 490- 
.-M-02 BARCLAYS SLOW INV. U.S . 949,934.24 %9,934 .24 1,219,469.44- 0 .00 269,555.ZO-l 
,-FEB-OZ EQUITY MAT FO B 

BARCLAYS LIS EO STRAT 
Zs BS6.460- 

I-APR-OZ BARCLAYS CLOW INV . U S. 907,S36 .67 997,SS6 67 1,144,zn 11- 8.00 Z36.7&5.44-1 
I-APR-02 EQUITY MT rD 3 

BARCLAYS LIS ED STRAY 

5 16S 575 700- 
I-JUN-02 BARCLAYS GCOBAC INV. U.S . 16Z,775,426 09 162,77S,4Z6.09 ZZ7,015,"l 38- 0 .00 64'Z40'S&S .Z9-I 
I-JLW-02 EQUITY MAY FD 3 

BARCLAYS US EO STRAY 

1 442 89 Z90- 
t: BARCLAYS C(ORAI 14. U.S . 45,432,160 20 45,432,264 .20 49,576,M.11- 0.00 4,144,134 .91-1 
i EQUITY MKT FO 8 

If 
BARCLAYS US EG STRAY 

zS8.679- 
I-JUL-02 HS OFMIW INT'L EQUITY FD Z,6" .Oz 21698 .02 2,667.24- 9.00 36 .7a I 
I-JUL-02 

MORGAN STANLEY HSCI 

@ Mellon Trustsm 
Mellon Bank, N.& 

OA ON ,LMMTION 
IT 

CODE/ 
ECTIVE/ (ORIGINAL SHARESIPAR VALUE) 
TRACTUAL/ SHARES/PAR VALUE ACTUAL RE LIZED 

AL TLEMENT SECURITY DIESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIK/LOTS IN 
DATE (LOCAL CURR/SETTLE CURR) DASE AMOUNT BASE AMOUNT BASE COST BASE CURRENCY 

1 .000- 
JUH-OZ BARCLAYS GLOBAL INV MONEY HKT 1.00 1 .01 1 .00- 0.00 JUM_OZ 

FD B 
BARCLAYS CASH STRATE 

329 527 000- 
JUH-0Z BARCLAYS GLOBAC INV HONEY WT 329,527.00 329,SZ7.90 329,SZ7.80- 0 00 
JLN-02 FD B 

BARCLAYS CASH STRATE 

& 
6 

000- 
JUL-OZ BARCLAYS 

CLOBA(33 
TV MONEY NAT 6,336.00 6,3% .00 61336.00- 0 .00 

JUL-OZ FD 2 
BARCLAYS CASH STRATE 

4 800 000 GO*- 
AM-02 BARCLAYS CtMAf INV. NONE MT 4,601,000.00 41800,000 .00 4,800,600 .88- 0.00 
AUG-02 FD 2 

BARCLAYS CAIN SIWTE 
4 800 000 000- 

AUS-OZ BARCLAYS GIOBA( INV. MONEY HAT 4,600,000.00 4,300,000.00 41940,000 .00- 0 .00 
ALIC-02 FD B 

BARCLAYS CASH STRATE 

1.000- 
-OCT-02 BARCLAYS GLOBAL INV. MONEY MIT 1 .00 1 .00 1.00- 2.60 
-OCT-02 FD B 

BOX ALPHA TILT 
1 755 000- 

-OCT-OZ BARCLAYS CLOBAf Iii . NOMET MAY 1,75S.00 1,735.00 1,755 .80- 0.99 
-OCT-02 FD 5 

061 ALPHA TILT 



TRANSACTION REPORT 
LF CTYS84S FOR THE PERIOD 01 JANUARY Z082 THROUGH 31 DECEMBER ZOOZ 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
OKTRACTUAL/ SHARESMAR VALUE ACTUAL 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IWIESTKENT 

DATE (LOCAL CURR/SMLE CURR) ME AMOUNT BASE AMOUNT gag COST 

REALIZED 
CURRENCY GAIK/LOSS IN 
bASE COST BASE CURRENCY 

VENTURE CAPITAL 

U.S DOLLAR 
158,Sll 790-

a-JUL-02 TRANSITION LLC PAC BASIN 
9-.AJL-02 

FIDELITY INTL GVTH F 
4n,"S 820-

8-JUL-02 TRANSITION LLC JAPAN 
9-ML-02 

FIDELITY INTL GUIN F 

22p722 720-
7-JUM-02 TRANSITION LLC EUROP 
8-JUM-02 

FIDELITY INTL CWTH F 
742 910-

a-JUH-OZ TRANSITION LLC EUROP 
-1-JUL-02 

FIDELITY INTL CM F 

1 
310,687 799-

,a-juL-oz TRAmszrzoN LLC EUROP 
19- 

6 

FIDELITY INTL CM F 

1,617,674 44 1,617,974.44 1,585,117 97- a go SZ,756 47 1 

4,960.876 47 4,960,876 47 4,738,654 73- a 00 ZZZ,221 74 1 

227oOgO .DD ZZ7,000 go Z27,227 20- a go 227 .20-1 

7 .600 no 7p600 00 7AZ9 10- a 00 170 90 1 

13,277,7SS 22 15.Z77,785 21 13,006,878 DO- 0 Do 270,907 21 

@ Mellon Trustw 
Mellon Bank, N.A 

RUN DATE 19-JLIN-05 
TRARSACTION,REPORT P GE San 

FOR THE PERIOD 01 JANUARY 20 Z HROUGH 31 DECEKSER 2002 A 
EO D5ATION 

M25701 
~A a L AT I

. 

AN CODE/ FECTIVE/ 1ORIGINAL SHARES/PALR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CUPRENCV GAIN/LOSS IN 
DATE (LUCALLCLERt ~7CURR) BASE -AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

4 354 360 SSO- 
-JUH-02 ALCOA FDN1 Al TfLIS DON R/S 44,215,191 59 44,215,191 59 43 .S43,605 SO- a 00 671,586 09 1 
JUL-02 

BC1 ALPHA TILT 
37 020- 

-JUL-02 ALCOA FEW RI TILTS DOM R/S 714 55 714 5S 370 20- 0 go 344 35 1 
AL6-02 BGI ALPHA TILT 

SETTLED CURRENT PERIOD U.5 DOLLAR 656.383,310 S4 656,383,310 54 737 .794,323 .SB- a 00 ai .401,013 04-1 
FOREIGN (BASE VALUE) 0 00 0 Do 0 Do a Do 0 00 1 

0 00 c 
0.00 T 0 00 S 

TRADED - PENDING SETTLEMENT U S DOLLAR 34a,770 .70 0 00 391,608 73- a Do 43,038 03-1 

FOREIGN (BASE VALUE) 0 .00 0 00 0 00 0 00 0 .00 1 2 00 c 

SETTLED - TRADED PRIOR PERIOD 
I U S . DOLLAR a Go 0 00 0 00 a go 

FOREIGN (BASE VALUE) 0 00 0 00 a op 0 00 0 00 7 
0 00 S 

RUN DATE 19-JLJN-05 
PACE Sal 
HZ5701 



TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENM 2002 

TION 
VWNION 

IN COOE/ 
'ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ITRACTUAL/ SHARESMAR VALUE 
FTLEMENT SECURITY DESCRIPTION TRADE DATE 
.RAEL- (LOCAL CURR/SETTLE CURR) DAM MOUNT 

19TAL 
WF SAR4AL 

U .S . DOLLAR 

TE 
CURRM PERIOD 20,091,136.1z 

FOWICH (BASE VALUE) 0.00 

rRA11FD - PENDING SETTLEMENT 
U S DOLLAR 0.00 

FOREIGN (BASE VALUE) 0 00 

ILITLED - TRADED PRIOR PERIOD 
U S DOLLAR 8 .00 

FOREIGN (BASE VALUE) 0 .00 

REALIZED 
CURRENCY GAIN/LOSS IN 
SAM COST DAVE CURRENCY 

ACTUAL 
SETTLE DATE INVEST"m 
BASE AMOUNT _LAW_&W 

20,091,136 IZ 19,565,307 DO- 0.90 SZ5,629.22 I 

0 00 0 .00 0.00 0.00 1 
0.00 C 
:.00: 1 

S 

0.00 0 .00 0.00 0.00 1 

0 go 0.00 0.00 0.00 1 
0.00 C 

0 .00 0 .00 0 .00 

0 00 0 .00 0 .00 9 .00 1 
0 .00 S 

I TRANSACTION REPORT 
I F 5 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEKBER 2002 
COA FOUNDATION 
TAL FOUNDATION 

AN COME/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WRACTUAL/ SHARES/PAR VALUE ACTUAL 
'TLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE 
WE (LOCAL CURR/SETTLE CURRI BASE AMOUNT LASE A"%W 

FAL 
1 LES 

TRA - SETTLED CURRM PERIOD 

INVESTMENT 
BASE CM 

0 .00 79,447,096.42-1 

0 .00 0 .00 1 

' * C NO I 

0 .00 
0.00 0.00 1 

0.90 C 

0 00 
0.00 0 00 1 

0.00 S 

i I,S&So9S7,787.90-U.S DOLLAR 11SO7.510,689 48 1,507oS10,689 48 

FOREIGN (LAW VALUE) 0 .00 0.00 0.00 

51498,246 .23-
0 .00 

0 .00 
0.00 

0.80 
0.00 

0.09 

0 go 

1~ 0 

@ Mellon Trust5m 
mell.n Bna. pfp- 

RUN DATE : 19-JLN-93 
PACE : 882 
r12S?OI 

TRADED - PENDING SETTLEMENT 
U.S . DOLLAR 5 .447,4Z6 95 
FMIGN (BASE VALUE) 0 cc 

SETTLED - TRADED PRIOR PERIOD 
U S . DOLLAR 0.00 

FOREIGN (BASE VALUE) 0.00 

RUN DATE : 19-JLN-03 
PACE - 683 
KZ5701 

REALIZED 
CURRENCY GAIK/LOSS IN 
BASE COST BASE CURRENCY 



RIM DATE 19-JLNF03 
PACE : 635 
"25701 TRANSACTION REPORT 

F G"S"S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
COA FOUNIDATION 
-TAL FOUNDATION 

,AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE 
TTLENENT SECURITY DESCRIPTION TRADE DATE 
Lim (LOCAL CURR/SMLE CUMMI USE AMOUNT 

S.000 
:-OCT-02 -KAINTENUKE NA12119 EURO 
.-OC7-@Z (EUlVELM) 

WESTERN ASSET NIGHT 
5 095 000 

I-M-02 -KATNTENANCE IN EURD 5,008 .89-
~WT-02 (EURIEUR) 

WESTERN ASSET NO" 

7 180.000 
;-ocT-oz mAzwrauNa HUMN ELMO 7,062 97-
I-M-02 (EUR/EUR) 

WESTERN ASSET HGKT 
0 M.000 

1-oa-a -wirroupicE mailm um &,ISS.IZ-
i-11411W-02! (EUR/EUR) 

WESTERN ASSET NIGHT 
32S.090 

:-MV-02 -KAINTEKANCE MARGIN ELMO SZ3 .41-
.-MOV-02 (EUR/EUR) 

WESTERN ASSET FIGHT 

1 
4 360 000 

r -mxwrEKoccE mWcim*nm 4,394 .44-

1* 
(EUR/EUR) 
WESTERN ASSET HIGHT 

13 520 000 
I-NOV-02 -HAIN'TENANCE Willi EURD 13,693 .06-
I-141010-0Z (EUR/EUR) 

WESTERN ASSET HM 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURRERCY GAIN/LOSS IN 
BASE AMOUNT BASE COST BASE COST AM CURRENCY 

0.00 1,660 .72 0 .00 
14.14 C 

0.00 S,022.65 0.00 
13.76 C 

7,062.97- 7,078 04 7,065 ZQ- 
15.07 C 
Z.Z3-T 

a 00 3.0" 16 a 00 
60 .96-C 

0 .00 
4.07-C 

0 .00 4,Z84 14 a 00 
110 30-C 

0 00 13,Z34.09 0.00 
408.97-C 

@ Mellon Trustm 
Mellon Bank N.& 

TRANSACTION REPORT 
RUN DATEi; 19-im-13 

FOR THE PERIOD 01 JANUARY 200 
AGE fim 

0 
Tim 

2 THROUGH 32 DECENNER 200Z "ZS%I 

AAAXTION 

M 
CODE/ 

ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
1TRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ILEHENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE 11,414ESTHENT CURRENCY GAIK/LOSS IN 
DATE (LOCAL C R/SETTLE CURR) BASE A"OUKT BASE AMOUNT Rm COST BASE COST BASE CURRENCY 

PER PURCH (- INDICATES PENDING SETTLEMENT 

ASK A CASH EQUIVALENTS 
EM CURRENCY LIMIT 

OILZ35 000 
OCT-DZ KAINTENANCE SIN EURD 11218 57- I'ZI8 .57- I,Z08 57 I,Zlg.57- 
-OCT-0Z (ELM/EUR) 

WESTERN ASSET RMT 
10 .00-C 

000 
-OCT-0Z KAIKTEKANCE MWINO ELAM 3,1".27- 3,154.15- 5,159.49 3.154 .15- 
-OCT-11Z CEUR/EUR) 6.7" 

WESTERN ASSET RIGHT 
24.1z S 

_=_IZ NAlKTEWWKE 0&7 5-000 

-OCT-02 (EUR/EUR) 
Gim EURD 21630 &1- 21630 61- 2,630.61- 

34 .3s C 
WESTERN ASSET HGNT 

780 .000 
-OCT-02 -MINTENANCE KARGIN EURD 757 93- 0 .00 7"." 0.00 
OCT-0Z (ELM/EUR) 1O.S3 C 

WESTERN ASSET MIT 

6 390 000 
-OCT-02 -HAINTENANCE IN EURD 6,237.92- 0 .00 6,295 .42 0 .00 
OCT-9Z (EUR/EUR) S7.50 C 

WESTERN ASSET NIGHT 



@ Mellon Trustm 
Mellon Bank . N .A 

TRANSACTION REPORT 
F 

5 
FOR THE PERIOD 01 JAXUAXN 2002 THROUC" 31 DECEMBER 2002 

cc ATION ITA&ATION 

RON DATE . 19-JM-03 
PACE 636 
KZ5701 

RUN DATE' 19-JUN-03 
PACE 637 
KZ5701 TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY 2002 THRO" 31 DECEMBER 2002 

SHARES/PAR VALUE) ACTUAL REALIZED 
TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIK/LOSS IN 
BASE A LgL A BASE COST BASE COST BASE CURRENCY 

I,GZS go- 1,625 go- 1,631 99 1,6Z5 98- 
6 01 C 

4,585 95- 0 .00 4,552 73 0 Do 
33 22-C 

5,566 44- 0.00 5,553 25 0 00 
13 16-C 

I,SO9 05- 0.00 I,SO4 53 a 00 
4 72-C 

0 

him CODE/ 
FECTIVEI IDRICIKAL SHARES/PAR VALUE) 
KIRACTUAL/ SHARES/PALR VALUE ACTUAL REALIZED 
'TILEHENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE-AMOUNT BASE COST BASE COST DASE CURRENCY 

:-MDV-OZ -MAINTENANCE 
4 160 000 

-NOV-8Z (EUR/EUR) 
migim EURO 4,202 02- 0 00 4,07Z .52 0 00 

129 20-C 
WESTERN ASSET HCKT 

Zfio Ono 
S-MW-02 -MAINTENANCE MARGIN EURO Z62 .24- 0 Go 2SS.16 0 .00 
.-MV-02 (EUR/EUR) 9 08-C 

WESTERN ASSET HCHT 

S 760 000 
i-NDv-o2 -MAINTENANCE "ArIN EURD 5,781 59- 0 00 5,619 44 0 00 
t-MOV-02 (EUR/EUR) Ifiz 45-C 

WESTERN ASSET MGMT 

s 7 250 000 
5-MOV-02 -MAINTENANCE m;ArIW EURO 7,197 60- 0 .00 7,183 60 0 as 
P-MOV-02 I EUR/EUR) 14.ZG-C 

WESTERN ASSET MCHT 

S 
71-MY-OZ -MAINTENANCE H.WGIN' ENIRO 1,435 07- 0 00 1,"9.53 0 go 
9-N0V-QZ (EUR/EURY 14 .46 c 

WESTERN ASSET PONT 
4 050 000 

;-NOV-02 -MAINTENANCE MikIN EURO 4,028 94- 0 00 4,052.6z 0 00 
9-NOV-OZ (EUR/EUR) 25 03 C 

WESTERN ASSET MGMT 
S 3 ZSO 000 
3-PEC-02 -MAINTENANCE NUtiIN ELMO 3,241 23- 0 00 3,254.65 a Go 
4-DEC-02 (EUR/EUR) 13 45 c 

WESTERN ASSET MGM 

IF 6778845 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
VFECTIVE/ IORIGIMAL 
ON'TRACTUAL/ SHARES/PAR VALUE 
ETTLEMENT SECURITY DESCRIPTION 

DATE (LOCAL CURR/SETTLE CURR) 

S 
1 625 000 

5-DEC-02 MAINTENANCE HAfiCIM EURO 5-DEC-02 (EUR/EUR) 
WESTERN ASSET WHY 

3 4 so Doe 
:6-oEc-oz -KAiwrEmAmcE aim EuRo 
9-DEC-OZ (EUR/EUR) 

WESTERN ASSET MGM7 
5 Sz5 000 

19-DEC-02 MAINTENANCE KiMIN EURO 0 -DEC-OZ (EUR/EUR) WESTERN ASSET NMI 
:S 1 495 Goo 
,D-DEC-02 MAINTENANCE KA91N EURO I 
-DEC-02 (EUR/EUR) 

WESTERN ASSET MCHT 



TRANSAC71ON REPORT 
F G776845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKBER 2002 
COA FOUNDATION 
fTAL FOUNDATION 

M CODE/ 
'FECTIVE/ (ORIGINAL S"ARES/PAR VALUE) 
,NTRACTUAL/ SKARES/PAR VALUE ACTUAL 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
-2&U- (LOCAL CURR/SETTLE CURR) BASE ANKAW BASE MOUNT DASE MST 

REALIZED 
CURRENCY GAIN/LOSS IN 
DA5E COST BASE CURRENCY 

0 .20 0.40 1 

15,694 .51- 
0.600 

1 
36 5 C 
Z .Z3-T 

14 .1Z S 

0.00 0 .00 1 
00 0.00 1 

803.41-C 

0 .00 

0.00 0 .90 7 
0 .00 S 

0 .00 0.00 0 .00 
15,706.40- 15,692 za- 15,743.85 

0.00 0 00 0 .00 

78,DZ7.98- 0 .00 77,226 .57 

8.00 0.00 0 .00 

0.00 a 00 0 .00 

0 

@ Mellon Trustm 
Mell.n Bank. N-A 

RUN DATE . 19-JUN-03 
TRANSACTION REPORT PAGE : 638 

G'S 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ NZ5701 

Ot 
TIM 

AL TION 

" 
CODE1 

ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
rFRACTUAL/ SKARES/PAR VALUE ACTUAL REAL12ED 

SMIPTION TRA13E DATE SETTLE BATE INVESTMENT CURRENCY GAIK/LOSS IN TLENENT (LX~UR L 
DATE 

LE 
CURB) BASE AMOUNT BASE ANDUNT DAM COST BASE COST BASE CURRENCY 

&A E&SMR%2 PER 
U S . DOLLAR 

IUD 0 .00 0.00 0 .00 0.00 1 
FOREIGN (DASE VALUE) 15,70: IS,Ggz .zg- IS,743 05 is,&%.si- 36' :&'*S I Z .Z5-T 

14 . 1Z 
rRAVED - PENDING SETTLENENT 
U.S DOLLAR a on 0.00 0 .00 0 .00 0.09 
FOREIGN (DASE VALUE) 78,GZ7.93- 0.00 77.ZZ4 57 0 .00 0.60 1 

803.61-C 

vETTLED - TRADED PRIOR PERIOD U.S DOLLAR 0 .90 0 .00 0.00 0 .09 
FOREIGN (DASE VALUE) 0 00 0 so 0 00 0 00 0 .00 1 0 .00 S 

ITAL 
IVER PURCHASES 
TRADED - SETTLED CURRENT PERIOD 

U .S DOLLAR 
FOREIGN (BASE VALUE) 

TRADED - PENDING SETTLENENT 
U.S DOLLAR 
FOREIGN (LAW VALUE) 

SETTLED - TRAM PRIM PERIOD 
U.S . DOLLAR 

FOREIGN (BASE VALUE) 

RUN BATE- 19-JM-03 
PACE : 639 
FIZ5701 



I& Mellon Trustw 
Mellon Bonk, N A 

TRANSACTION REPORT 

io 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 

TALUSA T11ON 7 ON 

RUN DATE 19-JLIN-03 
PAGE- a&4 
MZ5701 

RL04 DATE 19-AN-03 
TRANSACTION REPORT PACE 665 

LF 977"45 FOR THE PERIOD 01 JANUARY 200Z THROUGH 31 DECEMBER 2002 KZ5701 
LCOA FOLO(DA710H 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ fORIGIM&L SHARESIPAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIW/LOSS IN 

DATE (LOCAL CURR/SETTLE CUM NASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURREMN 

1 49S 000- 
I-OCT-02 MAINTENANCE MiRZM ELMO 1,45S 68 a 00 I'4S5 ba- 0 00 
Z-OCT-0Z (EUR/EUR) 

WESTERN ASSET MGM 

2 000 *DO- 
I-OCT-02 -MAINTENANCE KiAGIN EURD 1,947 40 0 00 1,947 40- 0 00 
Z-OCT-OZ I EUR/EUR) 

WESTERN ASSET MGKT 

;H 3 Ica coo- 
4-OC7-02 -MAINTENANCE MaGIN EURD 3,019.40 a no 3,019 40- a go 
.5-00-02 (EUR/EUR) 

WESTERN ASSET MGMT 

4 Z05 go&- 'M 
.0-OCT-02 -MAINTENANCE HiAGIN EURO 4,136 46 a 00 4,136 46- 0 .00 
.1-OCT-02 (EUR/EUR) 

WESTERN ASSET MCMT 

4 345 000- gH 
11-MOV-02 -MAINTENANCE KARIM EURO 4,329 79 0 00 4,329.79- 0 Do 
)I-NOV-02 (EUR/EUR) 

WESTERN ASSET MGNT 

;H 6 29S 000- 
Is- -MAINTENANCE KARIM ELAM) 6,298 is 0 Do 6,Z98 IS- 0 00 ,,,_IV 

(EUR/EUR) 
WESTERN ASSET "GKT 

;H 735 000- 
36-MMY-02 -MAINTENANCE MARGIN ELPHO 733 02 0 00 733 02- 0 .00 
17-NDV-02 (EUR/EUR ) 

WESTERN ASSET KWT 

AN CODE/ 
FECTIVE/ 40RIGIKAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
7TLEMEKT SECURITY DESCRIP710" TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIX/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

CRT SALES (- INDICATES PENDING SETTLEKEKF) 

CASH A CASH EOUIVALEKTS 
EURO CURKMCY UNIT 

1 690 000- 
-OCT-02 MAINTENANCE ";AGIN EURO 1,653.83 1,653 63 1,655 33- 1,655 64 
-OCT-02 CEUR/EUR) 

.01 T 
WESTERN ASSET MGKT 

I is 220 000- 
-DoCT-02 -MAINTENANCE MARIN EURD 15,024 54 0 Go 13,024 34- 0 00 
OCT-02 (EUR/EUR) 

WESTERN ASSET MORT 

1 14 135 000- 
-OCT-02 MAINTENANCE KARIN EURD 13,934 ze 15,869 as 15,934 .28- 13,930 .19 
-OCY-02 (EUR/EUR 
.-OCI-02 41 14 1 

45 Z3-S 
WESTERN ASSET K9KT 

1 23 4S5 000- 
-OCT-02 MAINTENANCE MAGIN EURO Z3,046 88 23,046 85 25,046 88- Z3,062 61 
.-OCT-02 (EURfEUR) 

IS 75 T 
WESTERN ASSET NMI 

1 4 805 000- 
,00-02 MAINTENANCE KIRIN EURD 4,719 95 4,fi?Z 66 4,719 95- 6,7Z4 fil 
P-MT-02 CEUR/EUR) 

51 75 7 
47 09-S 

WESTERN ASSET HCHT 



FOR THE PERIOD 01 JA 
TRANSACTION REPORT 
NUARY 2002 Tmm 31 DECEKBER ZOOZ 

'DA 
TION 

rALwc7ION 

LN CODE/ 
ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
(TRACTUAL/ 

SHAftESfPAR VALUE 
FILENENT 
DATE 

CL&PILTWYRDE IPTION TRADE DATE L C ISMLE 
CURR) SASE ANOUNT 

7 540 
* 
000- 

-NOV-02 MAINTENANCE IN EURO 7,57Z 4Z 
NOV-4Z (EUR/EUR) 

WESTERN ASSET N12rT 
als OVD- 

-NOV-12 MAINTENANCE IN ELMO Z'oIZ.S3 
HOV-6Z (EUR/EUR) 

WESTERN ASSET POIT 

-MOV-02 MAINTENANCE MANI- 
060- 

-NOV-OZ (EURAEUR) 
ELMO 40 .45 

NESTE31N ASSET HGKT 
22 120 

* 
DO*- 

-NOV-02 MAINTENANCE IN ELMO 12,IZ7 .Z7 
MM-02 (EUR/EUR) 

WESTERN ASSET MITI 
9 0 .000- 

-HOV-02 MAINTENANCE MARC! 
so 

ELMO 8". 19 
NOV-02 (EUR/EUR) 

WESTERN ASSET HINT 

000-
-HOV-02 RAINTERANCE RVINO-EURD 3,353.97 
NOV-§Z (EUR/EUR) 
-WOY-0Z 

WESTERN ASSET HGNT 

REALIZED 
CURRENCY GAINILOSS IN 
BASE COST BASE CURRENCY 

0.00 

0.00 

0.90 

0.00 

0.00 

3,3-% .03 
1.63-T 
1.69 2 

ACTUAL 
SETTLE DATE 

0.00 

0 00 

0.00 

0.00 

0.00 

3,35S ." 

INVESTMENT 
BM COST 

7,S72 .42-

2.03Z .53- 

40 .48-

IZ,IZ7 .27-

6" . 19- 

3,355 97- 

RUN DATE : 19-JU*-03 
PACE ;, $87 
NZ57 

TRANSACTION REPORT 
F G`n8b4S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 20OZ 
COA FOUNDATION 
TAL FOUNDATION 

All caou 
FECTIVE/ (ORIGINAL SHARES/PAR VALLNE) 
NTRACTUAL/ SHARES/PAR VALUE 
TTLEHEKT SECURITY DESCRIPTION TRADE DATE 
DATE (LOCAL CURRLMMLE CM) AM AKOLMT 

Is 240 000- 
-MV-02 MAINTENANCE ilgIVELMO 10,134 .53 
-MV-02 (ELMIEUR) 

WESTERN ASSET HCHT 
1 970.000- 

-DEC-02 MAINTENANCE "IN ELMO 1,958 .57 
-DEC-oz (EUR/EUR) 

WESTERN ASSET NGHT 
650.000-

-DEC-0Z MAINTENANCE FARGIN EURD 650 .10 
-DEC-02 (EUR/EUR) 

WESTERN ASSET NICK 

CURRENT PERIOD 
U S DOLLAR 0.00 

FOREIGN (BASE VALUE) 46,708.91 

TRADED PENDING SETTLEMENT 
LLAR so 

(BASE VALUE) 70 .3509 23 

SETTLED TRADED PRIOR PERIOD 
U.S DOLLAR 0 so 

FOREIGN (BASE VALUE) 0.91 

ACTUAL REALIZED 
SETTLE BATE IWVESTHENT CURRENCY rAIK/LOSS IN 
BASE AMOUNT BASE COST bm COST BASE CURRENCY 

O .0D 10,13*.53- 0.00 

0 00 1,958.57- 0.00 

0 .00 650.00- 0 .00 

0.00 0 .00 0 .00 0.00 1 

"1619.za 708 .91- 46,725 .28 0.00 1 
0.00 C 

107 00 1 
90.63-5 

0.00 0 .00 0 .00 0.00 1 
0.00 70,359 .23- 0 .90 0.00 1 

0 00 C 

0 00 0 .00 0 .00 
0.00 0 .00 0 .00 0 go 7 

0 go S 

@ Mellon TrustaA 
Mellon jaaul~ ICA- 

SUN OATE' 19-Alt-03 
PACE : a" 
RZS701 



TR HSACTION REPORT 
AN 

116 

5 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2eaZ 

"ASSINISM" 

SHARESMAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE INVESTMENT 
BASE AMOUNT BASE AMOUNT BASE COST 

0 00 a 00 0 Do 

46,708 91 46,618 28 46,708 91-

a 00 0 00 0 cc 

70,559 23 0 00 70,559 23-

0 co 0 00 0 Be 

a 00 a Be 0 00 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE MST BASE CURRENCY 

0 Be 0 00 2 

46,725 28 
01 01*1 1 

107 00 T 
90.65-5 

0 00 0 Do I 

0 00 0 00 1 
a 00 C 

0 00 

0 00 a 00 T 
0 on S 

OTAL 
MORT SALES 
TRADED - SETTLED CURRENT PERIOD 
U S [MILLAR 
FOREIGN (BASE VALUE) 

TRADED - PENDING SETTLEMENT 
U.S DOLLAR 
FOREIGN (BASE VALUE) 

SETTLED - TRADED PRIOR PERIOD 
U S DOLLAR 

FOREIGN (BASE VALUE) 

TRANSACTION REPORT 
ALF C778845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER zaoz 
ALCOA FOUNDATION 
TOTAL FOUNDATION 

TRAM CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IN%-ESTMEKT 

DATE (LOCAL CURR/SEITLE CLWR) BASE AMOUNT BASE AMOUNT BASE COST 

PRINCIPAL PAVNEM1 INDICATES PENDING SETTLEMENT) 

FIXED INCOME SECURITIES 

U.S . DOLLAR 
PD 
ZS-OCT-02 AD FIN MIN TR 3 Iff 144A 12,091 53 1z'091 S3 IZ,063 19-
ZS-OCT-02 VAR RT 006/25/2009 DO 06118/02 

WESTERN ASSET MGKT 
PAYMENT PERIOD ZS-OCT-02 70 24-MOV-02 

0 00 Z5 34

0 00 28 300 

00 so 45 

12,074 19 12,074 19 12,045 89- 

12,992 37 12,992 37 12,961 92- 

PD 12 074 190-
2S-MOY-02 AD FIN HIM rR 61 N3 w 144A 
25-WV-02 VAR RT 006/25/2009 DD 06/18/02 

WESTERN ASSET "CHT 
PAYMENT PERIOD ZS-NDV-02 10 24-PEC-02 

PD 
"6991 

37*-
ZS-DEC-02 AD FIN MIN TR 2 KS N7 114A 
7S-DEC-02 VAR RT 006/ZS/2009 00 06/19/02 
26-DEC-02 

WESTERN ASSET PAM 
PAYMENT PERIOD ZS-DEC-02 TO 24-JAM-03 

PD 
.02 

Z7 010 Z50- 
-2 Al 

IS-OLL 
AHERICOUEST K76 SECS 00 

is 2 VAR RT 07/15/2030 DO 06/Z3100 
WESTERN ASSET MGMT 

PAVW PERIOD 15-OCT-02 TO 14-MV-02 

PD 30 7" 740- 
IS MOV-02 AMERICQUEST M76 SECS 00-2 Al 
I5:KGV-OZ VAR R7 07/15/2030 DO 06123/00 

WESTERN ASSET MCHT 
PAYMENT PER100 15-MW-02 TO 14-DEC-02 

27,010 25 27,010 ZS Z6,976 49- 0 co 33 76

50,744 74 30 .744 74 30,706 .31- a 00 38.45 

@ Mellon Trustsm 
Mellon Bank, NA 

RAN CODE/ 
FFECT IVE/ (ORIGINAL 
ONTRACTUAL/ S"ARESIPAR VALUE 
ETTLEMENT SE IWSCRIPT,10N it'Cr 

DATE 
L C SETTLE 

URR) 

RUN DATE 19-JLPI-03 
PACE 5" 
MZ5701 

RUN DATE 19-JUN-05 
PACE 869 
M25701 

REALIZED 
CURPFMCY 6AIN/LOSS IN 
ALSL COST BASE CURREMC 



TRANUCTION REPORT 
F CdMLS FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECElmER ZOOZ 
C T2 WATION 

Tim 

am CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLENENT SECURITY UESCRIP70, TRADE DATE SETTLE BATE INVESTMENT 
DATE (LOCAL CLOW/SETT LE BASE A"OK1WT BASE AKULX(r BASE cosT 

26 309 150- 
DEC-02 AHERICAUEST HT6 SECS 00-2 Al 26,309.25 26,309.15 26,276.26-
:DEC-02 VAR RT 07/15/ZD30 Do o6/Z3fQO 
DEC-02 

NUTERN ASSE7 mc"T 
VNEXT PERIOD 15-DEC-02 TO 14-JAM-03 

2 308 00- 
-SEP-02 ASSET SECURITINTIg 96-ITZ Al 2,503 .20 Z,309.20 2,480.Z3-
SEP-OZ 6.92OZ OZ/1412029 On 03/01/% 

WESTERN ASSET "Off 
YNEXT PERIOD 11-SEP-02 TO 10-OCT-02 

'-WT-OZ ASSET SECUSIXT 
2 714 590- 
IIATION 96-DZ Al 2,714 .59 2,714.59 2.916.91-

-OC7-oZ 6.92OZ cz/14fzGZ9 On 03/01/96 
I-OCT-02 

WESTERN ASSET "CKT 
ITHENT PERIOD 11-OCT-02 TO IO-N1)V-OZ 
1 19 579 360- 
-NOV-82 ASSET SECURZTZNTZbi %-02 A] 19,579.36 19,579.36 21,036.93-I Now-Oz 6.9201 CZ/14/2029 DO 03/01/96 
I-NOV-02 

WESTERN ASSET "GHT 
LYNEXT PERIOD 11-MOV-02 TO 10-DEC-02 

1 2 719 010- 
-DEC-02 ASSET SECURITIRT16i 96-DZ Al Z,719 .01 2,719.01 21921 .66--DEC-02 6.92OZ OZ/14tZOZ9 DO 03/01/96 
,-DEC-02 

WESTERN ASSET NOW 
iYNEXT PERIOD 11-DEC-02 TO 10-JM-03 

0 .00 ZOz.fiS-1 

TRANSACTION REPORT 
F ans"S FOR THE PERIOD 01 JANUARY Zf#Z THROUGH 31 DECOM ZOOZ 
.CDA FOUNDATION 
)VAL FOUNDATION 

VAR CODE/ 
zFECTIVE/ (ORIGINAL SHARESMAR VALUE) 
3NTRACTUAL/ SHARES/PAR VALUE ACTUAL 
-TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHEIff DATE (LOCAL CURRfSEITLE CURB) BASE ANOUKI BASE AHOU111 BASE COST 
1 32 9Z4 360- 
i-MM 02 ASSOCIATES MSG "-I CL A 32,92-1 .38 SZ,9Z*.38 3ZI%4.%-
i-AUG-OZ VAR RT 07/IS/2030 DO 09/30/" 
i-AUG-4Z 

WESTERN ASSET HENT 
kVNEXT PERIOD IS-AUr-02 TO 14-SEP-OZ 

30 025 I&P- 
i-SEP-OZ ASSOCIATES MSG 99-1 CL A 30,OZS.18 36,02S .18 30,063.95-
i-SEP-OZ VAR RT 07/15/2030 DO 09/30/" 
6-SEP-OZ 

WESTERN ASSET KGRT 
%TNENT PERIOD 15-SEP-02 TO 24-OCT-02 

1 37 201 560- 
S-OCT-02 ASSOCIATES HN "-I CL A 37,201 .56 37,201 .S6 37,224 .61-
5-OCT-OZ VAR NY 07/15/ZO30 On 09/30/" 
6-m-Oz 

WESTERN ASSET PIGHT 
kTNENT PERIOD 15-OCT-02 TO 14-MV-62 
D 42 346 "0- 
5-NDV-02 ASSOCIATES HSC "-I CL A 42,346 ." 4Z,346 99 42,373 46-
5-MV-02 VAR RI 07/IS/2030 DD 09/30/" 
11-NOV-02 

WESTERN ASSET NOITT 
IOD LS-NOV-02 TO 14-DEC-02 

s4,634.no-
AS TATES WD HSC 99-1 A 144A 34.634.71 34,6M. 71 34AS6 .36-

WDEVAR RT 07/IS/2030 On 09/30/" 
6-DEC-02 

WESTERN ASSET KCHI 
%VHEN7 PERIOD IS-DEC-02 TO 14-JAN-03 

0 .00 21 .6s-I 

@ Mellon Trustsm 
Mellon Bank, N.A 

RUN BATE : 19-JUN-03 
PAGE . 4190 
MZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CINNUENCT 

0 .00 32.89 1 

0 .00 172 .03-1 

0 .00 202 .32-1 

0.40 I,4Sq .Z7-1 

RUN DATE- 19-JUN-03 
PACE : $91 
PIZS701 

REALIZED 
CURRENCY CAIN/LOSS IN 
BASE COST BASE CURRENa 

0.00 20.58-1 

0 .00 18 .Ti-I 

0.00 Zs.ZS-1 

0.00 26.47-1 



TRANSACTION REPORT 
LF r~45 FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECEMBER 2002 
LC W ATION 
OTA' ATIDN 

RAN COVE/ 
FFEC71VE/ (ORIGINAL SHARES/PAR VALUE) 
OWTRACTUAL/ SHARES/PAR VALUE ACTUAL 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE CURRI BASE AMOUNT BASE AMOUNT BASE COST 

D 1 847 
' 
260- 

fi AUG-02 BANC AMER LAR LN OZ FLTI 144 1,847 26 1,847 26 1,849.35-
6- - 

0 
2 VAR Ry 

11 
/ 6/2014 DO 02/27/02 

WESTERN ASSET MCIFT 
AYNENT PERIOD 06-ALIC-92 TO 05-SEP-02 
0 12 976 920- 
S-AUC-02 BAYVIEW FIKL A SET 01-0 144A 12,976 82 12,976 82 IZ,974 .79-
S-AUG-02 VAR RT 11/2S/Z031 DD IZ/11/01 
6-AUG-82 

WESTERN ASSET MG047 
ATHENT PERIOD ZS-ALIC-02 TO 24-SEP-02 
0 17 .350- 
S-SEP-02 BAYVIEW FIRL Ags"Ef 01-D 144A 17,162 33 17,182 33 17,179 65-
-5-SEP-02 VAR RT ll/ZS/2031 DO 12/11/01 

WESTERN ASSET MGH7 
'AYNENt PERIOD 25-SEP-02 TO 24-OCT-02 

ID 13 226 720- 
S-OCT-02 BAYVIEW FINL A SET 01-D 144A 15,ZZ6 72 13,226 72 13,ZZ4 65-
'S-OCT-02 VAR RT ll/ZS/2031 OD IZ/11/01 

WESTERN ASSET NGHT 
-AYHENT PERIOD 25-OCT-02 TO 24-MOV-02 

-D IZ 753 260- 
!5-KOV-0Z BAYVIEW FIWL A SET 01-D 144A 12,753 26 12,753 .26 12,751 27-
tS-WDV-DZ VAR RT ii/2s/2a3i PC 12/11/01 

WESTERN ASSET MGM 
-AYKENT PERIOD ZS-K0V-QZ TO 24-DEC-02 

M 12 840 680- 
5-PEC-02 BAYVIEW FTHL A SET 01-D 144A 12,540 12,840 68 12 .838 67-
t5-PEC-02 VAR RT ll/Z5/2031 OD 12/11/01 
6-BEC-02 

WESTERN ASSET HCMT 
'AYHEKT PERIOD 25-DEC-02 TO 24-JAM-03 

0.00 2.68 1 

0 00 2 07 1 

0 Go I " I 

a 00 2 01 11 

TRANSACTION REPORT 
ALF C778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENBER 2002 
ALCOA FOUNDATION 
TOTAL FOUNDATION 

MAN CODE/ 
fFFECTIVE/ (ORIGINAL SHLRES/PAR VALUE) 
ONTRACTUAL/ SHARESIPAR VALUE ACTUAL 

~F I I LEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHEKT 
DATE (LOCAL CUR /SETTLE CURR) BASE AMOUNT BASE AMOUNT -W~O 

PC Z9 419 420- 
Z5-AUG :002 BAYVIEW FINL A SET 02 A 144A 29,419 42 29,419 4Z 29,378 05-
ZS-AUC 2 

V 
RT OZ/?5/2032 DD 02/09/02 

26-ALIC-OZ 
WESTERN ASSET MHT 

PAYMENT PERIOD Z5-AUG-02 TO Z4-SEP-02 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURIMNC 

0 .00 41 37 1 

PC Z9 SIG 610-
ES-SEP-02 BAYVIEW FINL A SET 02 A 144A 
ZS-SEP-02 VAR RT 02/25/2032 DD 02/08/02 

WESTERN ASSET MGM7 
PAYMENT PERIOD 2.5-SEP-02 TO 24-OCT-BZ 

RD- 
201455 ISO- ZS OCT-02 BAYVIEW FINL A SET OZ A 144A 

ZS-OCT-DZ VAR RT 02/25/2032 00 aZ/05/02 
WESTERN ASSET KGNT 

PAYMENT PERIOD 25-MY-02 TO 24-NOV-02 

PO 32 308 Z70-
ZS-NOV-02 BAYVIEW FINL A SET 02 A I"A 
ZS-WOV-02 VAR RT 02/ZS/2032 DO OZ/08/0Z 

WESTERN ASSET KGHT 
PAYKENT PERIOD ZS-MV-02 TO 24-DEC-02 

PD 22tfi9b.870-
25-DEC-02 BAYVIEW FIRL A§SET 02 A 1444 
Z5 AR RT 02/7S/2032 DO 02/08/02 
26: 

2 V WESTERN ASSET KCNT 
PASLIOD 25-DEC-02 TO 24-JAM-03 

Z9.510 fil 29 .510 fil 29,469.11- 0 cc 41 so 1 

20,455 is 20,455 IS ZD,426 39- a Do 28 77 1 

32,308 27 32,308 Z7 32,262.64- 0.00 45 43 1 

22,696 87 22,6% 87 ZZ,664 9S- 0 00 31 .92 1 

@ Mellon Trusts" 
Mellon Bank, N-A 

RUN DATE 19-JLN-03 
"AGE 892 
MZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE CO BASE CURRENCY 

0 .00 Z 09-1 

0.00 Z.03 I 

RUN DATE 19-JUN-03 
PAGE 895 
MZ5701 



TRANSACTION REPORT 
F CA1hS FOP THE PERIOD 81 JANUARY 20OZ THROUGH 31 DECEKIER 2002 

CO, 
TION 

TaLwA71011 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY 13ESCRIPTIM TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURFVSETTLE CUAR) BASE A"DUNT BASE AlfOUKT -BASE COST 

21 596 110- 
:AUG-02 SAYVIEW FIKL A§0*02 C 14" 21,596.11 21,S96.11 21,SS8."-
AUG-02 VAR RT 94/ZS/2032 DO OVID/02 
-AU6-02 

WESTERN ASSET WONT 
YNENT PERIOD 25-AUG-02 TO 24-SEP-02 
I- Ih3S4 2AO- 
SEP-02 DAYVIEW FINL SET 02 C 14" is 1354 . za Is'sm ze IS,SZ7.69-

-SEP-02 VAR RT 04/25/2032 GO 05110/02 
WESTERN ASSET HGKT 

THEM PERIOD ZS-SEP-02 TO 24-OCT-OZ 

is 760 ."0- 
-OCT-02 BAMEN FINL aiii 02 C 144A 15,760." 15,76G." 15,713 .S9-
,-OCT-GZ VAR RT 04/25/ZC32 RD OS/10/02 

WESTERN ASSET "GKT 
.YNENT PERIOD 25-OCT-02 TO 24-NIYV-02 

1 22 4".340- 
,-NDV-02 DAYVIEW FINL UFO 02 C 144A 221446 .34 Z2,446.34 22,407.76-
,MN-02 VAR RT 04/25/ZC3Z DO 05/19/02 

WESTERN ASSET WONT 
,YPIENT PERIOD Z5-NDV-0Z TO 24-BEC-OZ 
I is 604 .560- 
,DEC-02 DAYVIEW FINL MET 02 C 144A 18,684 .S6 18,604 56 28,S72 .56-
,-DEC-02 VAR RT 04/ZS/ZOSZ DO 0S/I0/0Z 
,-DEC-02 

WESTERN ASSET NUIT 
,YNEHT PERIOD ZS-DEC-02 TO Z4-JAN-03 

0 .90 26.39 1 

0.80 27.09 1 

9.00 38.S6 I 

0.00 31.% 1 

TRANSACTION REPORT 
-F G778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEPMER 2002 
.CMA FOUNDATION 
)T&L. FOUNDA71014 

LAN CODE/ 
FICTIVE/ (ORIGINAL SHARES/PAR VALUE) 
XffRACTUAL/ SHARES/PAR VALUE ACTUAL 
:TTLENENT SECURITY DESCRIP710M TRADE DATE SETTLE DATE INVESTMENT 
DATE [LOCAL CURR/SETILE CURR) BASE AMOUNT BASE AKDtKT JASE COST 

2,610 .380- 
6-DEC-02 CDC WTO CAP 02 HE CL A 2,410 .36 2,410 .38 2,410 .38- 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST PAGE CURRENCY 

0 .00 
S-DEC-02 WAR RT 03/ZS/2033 00 11/ 02 
6-DEC-02 

WESTERN ASSET PONT ITHENT PERIOD ZS-DEC-02 TO 24-JAM-03 

D 17,767.898-
5-OCT-0Z CIT HOME ED LN IN 82 2 CL AVI 
S-OCT-02 VAR NY ll/ZS/2031 DO 03/2a/02 

WESTERN ASSET "SKY 
%VNEKT PERIOD ZS-OCT-02 TO 24-ON-OZ 

0 
1'- 

602 a 0 
S-NOV-0Z CIT HONE ED IN TR i221-CL AVI 
5-IOV-02 VAR NY IV2S/2031 DO 93/MOZ 

WESTERN ASSET NCKT 
AYNEKT PERIOD ZS-NOW-02 TO 24-BEC-OZ 

0 9,572 SAO-
5-DEC-02 CIT NONE EG LN TR 02 1 CL AVI 
S-DEC-02 VAR IT II/ZS/2051 OD 05/Za/02 
b-DEC-02 

WESTERN ASSET RGKT 
AYHENT PERIOD ZS-DEC-OZ TO Z4-JAN-03 

4 478 349- 
5 COUNTRYWIDE Hik 5 VAR RT 

a 
7 06/ZS/20Z7 OD 68/28/97 " CL AV 

WESTERN ASSET NGHT 
ASPERIOD ZS-KT-02 TO Z4-NOV-02 

27,767.09 17,767.09 17,636.61- 0.80 is@ " I 

16,80z.az 16,80Z .8Z 16,679.4Z- 0.90 IZ3 .411 1 

9,S72.34 9,S7Z .34 9,502 .04- 0 .80 70 .30 1 

6,478 .3-1 4,478.34 4 .473 44- 6 .00 6.90 1 

@ Mellon Trust6m 
Mellon Bank. N-A 

RUN DATEs 19 JUN- 3 
PAGE : $94 - 03 
KZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0.00 37.12 1 

RUN DATEt 19-JM-03 
PAGE % 495 
RZS701 



TRANSACTION REPDRT 
5 FOR THE PERIOD 01 JANUARY 200Z THROUGH 31 DECEMBER 200Z 
BATTON 

I'* BATTON 

AN CODU 
FEET IVE/ (ORIGINAL SHARES/PAR VALUE) 
MTR CTUAL/ SHARES/PAR VALUE ACTUAL 
TIMMINAT SECURITY DESCRIP710H TRADE DATE SETILE DATE INVESTMENT 
DATE (IDCAR CURR/SETTLE CURRI BASE AMOUNT BASE AMOUNT BASE COST 

13,574 S90- 
-NOV-02 CULANTRYWIDE HOME 97-3 CL AV-1 13,S74 59 13,574 59 13,559 74-
-NDV-02 VAR RT 03/25/2027 OD 08/28/97 

WESTERN ASSET MGMT 
YMW PERIOD 25-MY-OZ TO 24-DEC-OZ 

1 528 780- 
-OCT-02 MABS INC ASSEf ZKO 95-1 AV I I,SZA 76 1,528 73 I'SZ2 33-
-OCT-02 VAR RT 02/ZS/202a DO 02/27/96 

WESTERN ASSET NGNT 
.YMENT PERIOD ZS-KT-02 TO 24-IIOV-02 

12,146 470- 
.-MUV-OZ MASS INC ASSET BAD 98-1 AV I IZ,146 47 12,146 47 12,095 Z3-
.-MOV-02 VAR RT OZ/ZS/2028 DD OZ/27/98 

WESTERN ASSET HUNT 
,YHEMT PERIOD ZS-NW-02 TO 24-BEC-02 

!-JUL-OZ MASS INC AS2SEOf4796KU 
270- 
"-4 CL A 20,476 27 20,476 27 20 .SZ5 66-

.-JUL-OZ FL7G RT 01/Z512031 DD 11/30/99 
WESTERN ASSET MONT 

VMEKT PERIOD Z5-JUL-02 TO 24-ALIC-OZ 
1 24 621 SID- 
.-AUG-OZ CWRIS INC ASSE SKU "-4 C1 A Z4,621 51 24,621 51 24,681 14-
I-ALIG-02 FLTG RT 01/ZS/2031 DO 11/30/" 

WESTERN ASSET MM 
iYMENT PERIOD Z5-AUG-02 TO 24-SEP-02 

6 
.90 - !-JUL-OZ MASS INC 20210!Z ZL7A 20,262 79 20,Z62 79 20,Z6Z 79-

,AL-02 VAR RT 04/15/2027 DD 
02/Za/0, 

a A C 
WESTERN "SET MGMT 

kYRENT PERIOD IS--RJL-OZ TO 14-AUr-02 

REALIZED 
CURRENCY GA1M/L0SS IN 
BASE COST BASE CURRENCY 

a oo 14 .a5 I 

a an fi as I 

a 00 51 24 1 

a no 49 59-1 

0 00 59 63-1 

0 no 

TRANSACTION REPORT 
LF C779645 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 200Z 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ IORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
ETTLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CUM BASE AMOUNT BASE AM BASE COST 

D 24,506 640- 
S-ALIC-02 CWABS INC 2001-A CL A 24,506 .fi4 24,S06 64 Z4,506 64-
5-AUG-02 VAR RT 04/15/2027 DO 02128,001 

WESTERN ASSET "GKT 
AYMENT PERIOD IS-AUG-02 TO 14-SEP-02 

a 27,772 390- 
5- -02 CNAISS INC 2001-A CL A 27,772 38 27,772 38 27,772 36- 

REALIZED 
CURRENCY GAIN/LMS IN 
BASF COSI BASE CURRENCY 

0 00 

0 09 
5-SEP-02 VAR RT 04/IS/2027 OD 02/ZB/01 
fi-SEP-02 

WESTERN ASSET MONT 
ATHENT PERIOD IS-SEP-02 TO 14-OCT-02 

D 30,326 030-
S-OCT-02 CWkBS INC 2001-A CL A 
S-OCT-02 VAR RI 04/15/20Z7 OD CZ/28/01 

WESTERN ASSET MGHI 
AYMENT PERIOD 15-MI-02 TO 14-MV-02 

D 37,569 740-
5-NDV-02 CWASS INC 2001-A CL A 
S-NDV-02 VAR RT 04/15/2027 DO 02/28/01 

WESTERN ASSET MGKT 
AYMENT PERIOD 15-MOV-02 TO 14-DEC-02 

0- 36,215 BAD- 
5 PEC-02 CUABS INC 2001-A CL A 
5 VAR RT 04/15/ZDZ7 DO oz/Ze/01 

WESTERN ASSET BUM 
*PPERIOD IS-DEC-02 TO 14-JAN-03 

30,326 03 30,326 03 50,326 03- 0 Do 

37,569 74 37,569 74 37,569 74- a 00 

36.21S.84 36,215.94 346,215 64- 0 00 

@ Mellon Trustsm 
Mellon Bank . NA 

RUN DATE 19-AM-05 
PACE 396 
M2570I 

RUN DATE 19-JUN-03 
PACE 597 
MZS701 



TRANSACTION REPORT 
RUN DATE 19-JLN-03 

F C77904S 
PACE : 899 

COA FOUNDATION 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENBER 2002 KZ5701 

TAL FOUNDATION 

AN COOE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
HTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTKENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CURR) DASE AHOUNT PAGE AMOUNT BASE COST 114SE COST RASE CURRENCY 

'W 
13 120- 

-OCT-OZ CUABS INC ASSE BKO CTFS OZC A 22,113 .1Z ZZ1113.12 2Z,OZ3 Z9- 0.00 99.0 1 
-OCT-OZ VAR RT 05/IS/2028 DO 03/27/02 

WESTERN ASSET HUNT 
TRENT PERIOD 15-OCT-02 TO 14-NOV-02 

Its Izz 400- 
:NOV-02 CNADS 101C ASiEf BKD CTFS O2C A 25,Izz 40 ZS,IZZ.40 ZS .020 .34- 0.00 102.06 1 NDV_OZ 

VAR RT OS/IS/2028 DO 03/Z?/02 
WESTERN ASSET HCHT 

YNENT PERIOD IS-NOW-02 TO 14-DEC-02 

26 116.620- 
:DEC:02 CWAIS INC ASSEf BAD CTFS OZC A 24,116 .62 26,116 .62 261010.SZ- 0.00 106 .10 1 
DEC 

0 
2 VAR RT 05/15/2028 DO 03/Z7/02 

-DEC-OZ 
WESTERN ASSET HCHT 

THENT PERIOD IS-BEC-02 TO 14-JAM-03 
9,719. 

810- :00FT: 002 CWABS INC 02 3 HIS P/T A, 9,719 .81 9,719.81 9,719.81- 8 .00 
Z VAR RT OS/ZS/2032 DO 09/50/02 

-OCT-02 
WESTERN ASSET HMT 

"ENT PERIOD ZS-WT-02 TO 2*-NOV-02 
Z2,413.300- 

02 3 KID P/T LAI 22,413.30 22,423.30 ZZ.413 .30- 0.00 a 1Z 
:10 CVVAARBRST'g 5/203Z 00 09/1510/02 

WESTERN ASSET FIGHT 
VNENT PERIOD ZS-NOV-02 TO 24-DEC-02 

@ Mellon Trust 
Sm 

Mellon Bank, NA 
RUN DATE 19-AN-03 

TRANSACTION REPORT PAM : a 

ION 
FOR THE PERIOD 01 JANUARY ZOO Z THROUGH 31 DECENBER 2002 KZ5701 

ag 

At &TTION 

ECTIVE/ EDRICINAL SHARES/PAR VALUE) 
rTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
fTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTKENT CURRENCY GAINfLOSS IN 
DATE (LOCAL CLOtR/SETTLE CURR) BASE A"DUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY mwj 

19,160 .160- Aw:00Z CRABS INC ZOOZ SCI CL A 19,160 .16 19,160.16 19,163 is- 0 .90 2.99-1 
AUG_ Z VAR RT 04/ZS/203Z GO 01/30/02 
ALIC 02 WESTERN ASSET MINT 
RIEWT PERIOD ZS-AUB-02 TO 24-SEP-02 

20,700 .740- 
.SEP-OZ CWABS DOC 20022BCIZ CL A 20,700 74 Z0,700 74 20,703 917- 0 .00 3.2S-1 
SEP-OZ VAR RT 

04/25/ 03 DD OI/p3O/OZ 
WESTERN ASSET HRW 

OlENT PERIOD 25-SEP-02 TO 24-OCT-02 
32,3" SID- 

-OCT-OZ CUABS INC ZOOZ BCI CL A 32,3" 51 3Z,3".Sl 3Z,371 .S7- 0 .00 5 06-1 
OCT-02 VAR RT 04/ZS/203Z GO OIf3O/OZ 

WESTERN ASSET HUNT 
MENT PERIOD ZS-MT-02 TO 24-MOV-02 

35,SI3 .170- 
-NOV-02 CUABS INC ZOOZ SCI CL A 35,513 .27 35,513.27 35,528 .72- 0.00 5.SS-I 
NOV-02 VAR RT 04/25/2032 DD 01/30/§Z 

WESTERN ASSET KNIT 
fNEN7 PERIOD ZS-NOV-OZ TO 24-DEC-02 

35,817.140- 
-DEC-OZ CWARS INC 2002 5Cl CL A 35,917 .14 35,617.14 35,822.74- 8.00 5.60-1 
DEC-OZ VAR RT 041ZSI2032 00 01/30/02 
-DEC-OZ WESTERN ASSET HCHT 
MENT PERIOD ZS-DEC-02 TO 24-JAM-03 



TR HSACTION REPORT 
F c1d1kNS FOR THE PERIOD 01 JAKUAARY 2002 THROUGH 51 DECEMBER 2002 
CO9qWATIOH 
-TAL ATION 

-AN CODE/ 
FECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
KTRACTUAL/ SHARESIPAR VALUE ACTUAL 
ITLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CM/SETTLE CURR) BASE AMOUNT IIASE MOUNT BASE COST 

96 
7 

- :-DEC-02 CWABS INC aZ 53'HTG VOT IAI 5,96Z 27 5,962 27 5,962 27- 

REALIZED 
CURRENCY GAIN/LOSS IN 
OASE COST BASE CURRENCY 

a on 
,-DIEC-02 VAR RT 05/ZS/2032 D 09/30/02 
.-DEC-02 

WESTERN ASSET HCHT 
IYKEWT PERIOD ZS-DEC-OZ TO 24-JAM-03 

NOV_02 IS,714 360- CWPMS INC PASS 
THRU 01-6 CLlAl 

L-KOV-02 7 .OOOZ 04/25/2031 OD 02/01/01 
,-NOV-02 

WESTERN ASSET KGHT 
%YNEKT PERIOD 01-NOY-02 TO 30-MOV-02 

4 970 960-
i-OCT-02 CHASE FOG HTG 01-1 CL IIA-1 
i-OCT-OZ FLTG RT 12/ZS/ 

030 
DO 02/27/01 

WESTERN ASSET NMI 
t"017 PERIOD ZS-OCT-02 70 24-MOV-02 
3 4 62S 300-
5-MN-02 CHASE FOG KTG N 01-1 CL IIA-I 
5-NOV-02 FLTG RT 12/ZS/2030 DD 02/Z7/01 

WESTERN ASSET MONT 
%YHENT PERIOD 25-NOV-02 TO 24-DEC-02 
0 7,217 Z30-
5-DEC-02 CHASE FOG KTG LN 01-1 CL IIA-1 
5-DEC-02 FLTG IT 12/ZS/2030 DD 02/27/01 
6-DEC-02 

WESTERN ASSET HGKT 
AYNENT PERIOD 25-DEC-02 TO 24-JAM-03 

15,704 36 IS,704.36 IS,706.82- 0 Go 2.46-1 

4,970 96 4,970 96 4,954.&S- 0 00 16.31 1 

4p625 30 4,6Z5 30 4,610 12- a 00 15.18 1 

7,217 23 7,217 Z3 7,193 .SS- 0 .00 Z3 " I 

TRANSACTION REPORT 
LF 9778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENBER 2002 
LCOA FOUNDATION 
DIAL FMMA71ON 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARESAP&R VALUE) 
ONTRACTUAL/ SHARESMAR VALUE ACTUAL 
IFTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTKENT 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT OASE COST 
.D 3 373 740- 
5-AUG-02 CHASE FOG TR 2 02 2 CL 11 A 1 3,373 74 3,573 74 3,373 74-
:5-AUG-02 VAR RT 041?5/2032 DD 07/18/02 
6-Aur-az 

WESTERN ASSET PONT 
-AYHENT PERIOD Z5-AUG-OZ TO 24-SEP-02 

ID 6 004 050- 
5-SEP-02 CHASE FOR TR 2 02 2 CL 11 A 1 6,004 05 6,004 05 6,004 OS-
!S-SEP-02 VAR RT 04/25/2032 DO 07115/DZ 

WESTERN ASSET t=T 
'AYKEWT PERIOD ZS-SEP-02 TO 24-OCT-02 
'D S 183 Z80- 
5-00-02 CHASE FOG TR 2 02 2 CL 11 A 1 5,183 28 S,183 28 5,183 28-
!S-OCT-OZ VAR RT 04/2512032 OD 07/18/02 

WESTERN ASSET NGKT 
'ATHENT PERIOD ZS-DCT-02 TO 24-MY-02 

ID a 73Z 030- 
5-ROV-02 CHASE FM TR 2 02 2 CL 11 A 1 8,732 03 8,732 03 8,732 03-
!S-MOV-02 VAR RT 04/ZS12032 DO 07/18/02 

WESTERN ASSET "9KT 
'AYMENT PERIOD Z5-HOV-OZ TO Z4-DEC-02 
'D 10 327 450- 
?3 HASE FDG TR 2 02 2 CL TI A 1 10,327 45 10,327 45 10,3Z7 45-
5: 2 VAR RT 04IZ5/2032 DO 07/18/02 
'6 

WESTERN ASSET HGHT ,-A;WPERIOD ZS-DEC-02 TO 24-JAM-03 

0 .00 

0 00 

@ Mellon Trust stA 
Mellon Banl~ N-A 

RUN DATE' 19-JLIM-03 
PAGE 900 
IZ5701 

RUN DATE : 19-JLM-03 
PACE- 901 
NZS701 

REALIZED 
CURRENCY GAIN/LUSS IN 
DASE COST BASE CURRENCY 

0 Do 



TRANSACTION REPORT 
RUN DATE- 19-JLM-05 

F 977"4s FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECOGER 2002 PACE : 903 
COA FOUNDATION KZS701 
TAL FOUNDATION 

AN COVE/ 
FECTIVE/ (ORIGINAL SHhRES/PAR VALtE) 
NTRACTUAL/ SNAKS/PAR VALUE ACTUAL REALIZED TTLEM31T SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT ctw4tENCY GAIK/LOSS IN D47E (LOCAL CURRZSETTLE PAR) BASE AKOLINT BASE A"OUNT BASE COST BASE COST BASE CURRENCY 

a S*7.540- 
-OCT-02 ENC MIG IN IN 6Z B CL Al 144A 8,547 S4 8,547.54 9,547.54- 0.00 -OCT-92 VAR ITT DZ/ZS/2041 DO 09/30/02 
-NDV-02 

WESTERN ASSET 11M 
VNEWT PERIDD ZS-OCT-OZ TO 24-NOV-02 

10 SZI .&"- 
-MV-02 EPIC KTG LN TR 62 5 CL Al 144A 10,SZI.86 10,521 101SZ2 .66- 0.00 -NDV-02 VAR RT OZ/ZS/2041 RD 09/30/OZ 
-NOV-82 

WESTERN ASSET MINT 
YNENT PERIOD 25-MY-02 TD 24-PEC-02 

96 ... a 
.400- 

-DEC-OZ ENC KID LK TR 2 CL Al 144A 9,916.f.O 9,916.40 9,916.40- 0.00 -DEC-02 VAR RT OZ/ZS/ZO41 DD 69/30/02 
-DEC-02 

WESTERN ASSET MIT 
THENT PERIOD Z5-13EC-02 TO 2*-JA*-03 

13,2" 649- 
-GCT-§Z OW 11 LLC 00-IA AVI 144A 13.2".64 13,268.64 13,187.78- 0.00 80 ." 1 -OCt-OZ VAR RT 06/20/2032 DO 99/28/00 
-OcT-9Z 

WESTERN ASSET HCHT 
YNENT PERIOD 20-MT-02 TO 19-NOV-IZ 

zo "9. 9 
GM 11 LLC 

0 ! I IA AV 144A zo,"9.19 201"9.09 20,741 .92- 6.80 227.17 1 -ZOVAR RT 06/20/2032 DD 09/28/00 
WESTERN ASSET HURT 

YNEXT PERIOD 20-NOV-aZ TO 19-DEC-02 

@ Mellon Trustsm 

Mellon Bank. NA. 

RON DATE- 19-JUN-115 
cz~s TRANSACTION REPORT PACE: 912 

IGAIPTION FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEPMER ZIOZ M701 
AL TION 

W4 CODE/ ECTIVE/ (ORIGINAL SHARES/PAR VALUE) (TRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED rfLEMENT SECURITY DESCRIPTION TRADE DATE SE77LE DATE INVESTMENT CURRENCY GAIWLOSS IN DATE (LOCAL CURR/SETTLF--CUFR) BASE A"OUNT BASE ANDIRIT BASE COST BASE COST BASE CURRENCY 
21,779.260- 

AUC-OZ DELTA FOG HOME ED LN 98 4 AIA 11,779 Zfi 11,779 .Z6 II.&ZS .73- 0 .00 46.47-1 AUr-02 VAR RT OZ/IS/ZC31 DO IZIZ3/98 WESTERN ASSET PIGHT MENT PERIOD IS-AUG-92 TO 14-SEP-OZ 
5 820- 

-SEP-OZ 13ELTA FOG wil"D LN 98 4 AIA 8,465.82 8,46S.82 $14" .ZZ- 0 .00 33.40-1 SEP-OZ VAR RT OZ/15/Z031 DD IZ/ZU98 -SEP-OZ 
WESTERN ASSET MIT 

MERT PERIOD 15-SEP-02 TO 24-OCT-OZ 
5,845 900- 

-OCT-OZ DELTA FOG HOME ED LN 93 4 AIA 5,645.90 3,845 .90 516" .96- 0.00 Z3 06-1 OCT-OZ VAR RT 02/251ZC31 DO IZ/23/93 
WESTERN ASSET MGHT MENT PERIOD IS-OCT-QZ TO 1*-NUV-OZ 

IIIZS3.5910- -NOV-02 DELTA FOG HOME ED Lit 98 4 AIA II,ZS3 .59 21,ZS3 .S9 III m .99- 0.00 44.40-1 MV-02 VAR RT OZ/IS/2031 DD IZ/Z3/9A 
WESTERN ASSET =17 fNENT PERIOD 1S-NDV-OZ TO 14-DEC-OZ 

10,0SO 970- -DEC-92 DELTA FOG HOME ED IN 98 4 AIA 10,050 .97 10,050 97 10.090 .4z- 0.00 39 &S-I IDEC-02 VAR RT 0Z/IS/ZO31 DO IZ/Z3/99 
-DEC-02 WESTERN ASSET MGHT fNENT PERIOD IS-KC-02 TO 14-JA*-03 



TRANSACTION REPORT 
LF&SAIXON FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 204Z 
LC 
BY ATION 

RAN CODE/ 
FFECTIVE/ ORIGINAL SHARES/PAR VALUE) 

SEICTUAL OKTRACTUAL/ SKARES/PAR VALUE 
TRADE DATE ILE DATE INVESTMENT ET7LEKEMT SECURITY DESCRIPTION BASE AMOUNT BASE COST DATE (LOCAL CURR/SETTLE CURRI BASE AMOUNT 

D 
" 

39 080- 18,939 08 ia,939 ca O-DEC-02 CRKT 11 LLC ISIA AVI 144A 18,923 67-
O-DEC-02 VAR RT Ofi/20/2032 DD 09128/00 

WESTERN ASSET MQKT 
AYMENT PERIOD 20-DEC-02 TO 19-JAM-03 

D 73,669 840- 
5-AUG-02 GREEN TREE FIND. 98-E CL A4 73,669 54 73,fifi9 M 76,271 31-
5-AUG-02 6.6204 07/ 

15,2027 
OD IZ/07/93 

WESTERN ASSET KCHT 
AYMENT PERIOD 15-AUG-02 To 14-SEP-02 

.D 7S 67Z 450- 
S-SEP-0Z GREEN TWE FINC 95-E CL A4 75,a72 43 75,672.43 78,551 68- 

REALIZED 
CURREWY CAIN/LOSS IN 
BASE COST BASE CURRENCY 

a Do 115 41 1 

0 Do fiel 47-1 

a go 2,679 25-1 
S-SEP-02 6 .620 .f 07/IS/2027 DD IZ/07/95 
6-SEP-02 

WESTERN ASSET HCHT 
-AYKENT PERIOD 15-SEP-02 TO 14-OCT-02 
ID S4 7fi3 300-
S-OCT-02 GREEN TREE FIN( 93-E CL A4 
S-OCT-02 & 6202 D7/15/2027 00 IZ/07/98 

WESTERN ASSET MGMT 
-AYNEXT PERIOD 15-OCT-02 TO 14-kov-a2 
'D so S26 250-
:S-NOV-02 GREEN TREE FIN[ 98-E CL A4 
S-NDV-02 6 620A 07/1 S/2027 00 12/0 

WESTERN ASSET HCHT 
'A"Off PERIOD IS-HOV-02 70 14-PEC-02 

'D 47 155 640-
tS- DEC-02 GREEN TREE FIN[ 98-E CL A4 
i5-DEC-0Z 6 620,4 07/15/2027 00 IZ/07/98 
L6-PEC-02 

WESTERN ASSET HCHT 
-AYMENT PERIOD 15-DEC-02 TO 14-JhN-05 

54,763 30 54,763 30 56,697 13- a 00 1,933.83-1 

58,526 25 58,526 25 60,S92 96- a Go 2,066 7,-l 

47,185 64 47 .165 64 4a,851 58- 0 00 1,6" 24-1 

RUN DATE 19--KIN-03 
TRANSACTION REPORT PACE 905 

ALF C77884S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 KZ5791 
ALCOA FOUNDATION 
TOTAL FOUNDATION 

TRAM CODE/ 
EFFECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
CONTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED 
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 

DATE (IOCAL CURR/SETTLE CURR) BASE-AMOUKT BASE AMOUNT BASE COST wc COST l1AU-L9MLNCj 

PD TR VI 40-5 A3 617JZ9 33 fil,7Z9 33 63,00Z So- a Go _273 
17-17-JUL-02 HOUSEHOLD AUTO 

71 330 

17-JUL-02 7 OSDA 02/17/2005 Do 09/07/00 

WESTERN ASSET HIM 
PAYMENT PERIOD 17-JUL-OZ TO 16-AM-02 

pu 75,40S 770- 
17-ALIG-OZ HOUSEHOLD AUTO TR VI 00-5 A.3 7S,405 77 75,405 77 76,961 .01- 0 00 IISSS 24-
17-AM-02 7 OSOA CZ/17/2005 00 09/07/00 
I9-AUC-0Z 

WESTERN ASSET MGM 
PAYMENT PERIOD 17-AUG-02 TO 16-SEP-OZ 

PD 67,743 340- 
17-SEP-02 HOUSEHOLD AUTO TR VI 00-5 A3 67,743 34 67,743 34 69,140 ss- a Do 1,397 

21-17-SEP-02 7 050,( 02/17/2005 Do 09/07/00 
WESTERN ASSET MCK7 

PAYMENT PERIOD 17-SEP-02 TO 16-OCT-02 

PD 64,248 960- 65,574.09- 0 00 I'm Is-17
:OCT-02 HOUSEHOLD AUTO TR VI 00-B A3 64,245 96 64,245 96 

17 OCT-02 7 OSOX OZ/17/2005 DD 09/07/00 
WESTERN ASSET HURT 

PAYMENT PERIOD 17-OCT-02 70 16-MOV-02 

PD 65,224 
79*- 

1 
7 

UTO To V' CS-5 A3 
6a,224 79 68,224 79 69,631 .93- a go 1,407 14- 

10072 7 "OSOX LODZ/AI7/2005 Do 09/07/00 
I 
a o 
a oz 

WESTERN ASSET HCHT 
PAYMENT PERIOD 17-MOV-02 TO 16-PEC-02 

@ Mellon Trusts" 
Mellon Bank, NA 

RUN DATE 19- JUM-03 
PACE 904 
MZ5701 



TRANSACTION REPORT 
F C775845 FOR THE PERIOD 02 JANUARY 2002 THROUGH 31 BECEHM Z002 
C12A FOUNDATION 
TrAL FOUNDATION 

t" COVE/ 
'FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
)NTRA,CTUAL/ SHARES/PAR VALUE ACTUAL 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

(LOCAL CURRIISETTLE CURB) BASE AMOUNT BASE-ARMW BASE COST 

24,ZIZ 650- 
;:DEC-OZ "MMEHOLD NONE EG 01-2 CL A Z4,zlz .65 24,21Z.6s 24,248 59-
DEC-OZ VAR RT 07/20/2051 110 11/07/01 

WESTERN ASSET MONT 
&TRENT PERIOD ZO-UEC-OZ TO 19-JAN-63 

179 892 .050- 
VAUCmQ2 KOREA ASSET 66 2000-1 144A 179,89Z.05 179,692.05 160,561 .711- 

REALIZED 
CURRENCY CAIN/LOSS IN 
BASE COST BASE CLRRENCT 

0 .00 SS."_I 

0 .00 449.73-1 
I-AUG 2 FLTG ITT OZ/10/2009 DO 07128100 
t_AUG_0Z 

WESTERN ASSET WONT 
%YNENT PERIOD 10-ALIC-02 TO 09-FED-03 

1 
11 2" 140-

,:OCT-:2 SAXON ASSET SM 5 00-1 AV-1 5 
OCT- Z VAR RT OZ/ZS/ZO3O 00 CZ/29/00 

WESTERN ASSET HGNFT 
kVNEW7 PERIOD 25-OCT-02 TO 24-POV-02 

I 
IZ 077 Z30-

5_NOV-IZ SAXON ASSET SER Ti 00-1 AV-1 
5-NM-12 VAR RT 02/ZS/2030 DD OZ/29/00 

WESTERN ASSET KWT 
ATHENT PERIOD ZS-IWV-02 TO 24-DEC-02 

D 11 129 .900- 5 1 
5: 

SAXON ASSET SEtS IN 00-1 AV-1 
VAR RT OZ/ZS/ZO3O IUD OZ/29/00 

WESTERN ASSET MGHT 
hVIVENT PERIOD ZS-DEC-02 TO 24-JAN-03 

12,Z45 .14 II,z4a 16 II,ZI6 .75- 0.00 33.39 1 

IZ,07'7.Z3 12,077 Z3 IZ,061 .38- 0.00 3S.&S I 

11,129.90 11,129 .90 11,096.66- 0.00 33.04 1 

@ Mellon Trustsm 

Mellon Bank, NA. 

TRANSACTION REPORT RUN DATE . 19-JM-03 
FOR THE PERIOD 01 JANUARV ZOOZ THROUGH 31 DECENINER ZOOZ 

PACE : 906 
;OA TION 

N23701 
r&L&TION 

'" CODE/ FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ICTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREN" rAIK/LOSS IN 
JMIL- [LOCAL CURR/SETELE CURR) BASE-ANDUNT DAM AMOUNT BASE COST BASE COST BASE 

52,820 Sao- 
-PEC-02 HOUSEHOLD AUTO TR VI 09-5 AS S2,820.80 Sz,aza .80 53,910 .25- 0.00 21089.43-1 
BEC-02 7.050A 02/17/2005 DO 89/07/00 

VE57ERN ASSET "CHT TMENT PERIOD 17-DEC-02 TO 16-JAM-03 
25,728.120- 

-AUC-OZ HOUSEHOLD HOME ED 01-Z CL A ZS,728 12 ZS,726 .12 ZS,7".31- 0.00 38.19-1 
AUr-DZ VAN RY 071ZOnCSI DO 11/07/01 

WESTERN ASSET HCHT 
TKENT PERIOD 20-AUC-02 TO 29-SEP-02 

23,606 080- 
-SEP-OZ HOUSEHOLD HOME CC 01-2 CL A Z3,606 as Z3,608 as Z3,643 .12- 0 .00 35.04-1 
SEP-02 VAR ITT 0712OZZOSI DO 11/07/01 

_SEP_OZ 
WESTERN ASSET POW 

THENIT PERIOD 20-SEP-02 TO 19-OCT-02 
21,132.570- 

-OCT-02 HOUSEHOLD HUM ED 01-2 CL A Z7,23Z 57 ZY,13Z .57 27,172 .85- 0.00 40 28-1 
-OCT-02 VAR RT 07/ZC12031 DO 11/07/01 
-OCT-92 

WESTERN ASSET POCHT TRENT PERIOD ZO-OCT-02 TO 19-NOV-02 
24,207.170- 

-NOV-02 HOUSEHOLD HOW ED 01-2 CL A 24,207 .27 24,207 .17 24,243 .10- 0.00 35 .93-1 
-MY-02 VAR RT 07/20IZ031 DO 11/07/01 

WESTERN ASSET HrKT 
THENT PERIOD ZO-MV-02 TO 29-DEC-02 

RUN DATE : 19-AN-03 
PACE : 907 
NZS701 



TRANSACTION REPORT 
X FOR THE PERIOD 01 JAMJARY 2002 TWO" 31 DECEKBER Z002 
LC26:5VATION 
IT MENTION 

qAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRAC TUAL/ SHARES/PAR VALUE ACTUAL 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INKSIMENT 

(LOCAL CURR/SETTLE CM) BASE AMOUNT BASE AMOUNT BASE COS 

40,416 .700- 
5-ALJC-02 SEARS CR ACCT KSTR 9S-S CL A 40,416 70 40,41fi 70 41,GS9 20-
5-ALIC-02 6 .050% 01/16/2008 DO IVIZ/95 

WESTERN ASSET KGMT 
AYMENT PERIOD 15-AUG-02 TO 14-SEP-02 

D 40 416 700- 
5-SEP-02 SEARS CR ACCT SIR 9S-S CL A 40,416.70 40,416 70 41,659 20-
5-SEP-02 6.05OX 01/16/2008 DO IVIZ/95 
fi-SEP-Oz 

WESTERN ASSET KGNT 
AVNEKT PERIOD 15-SEP-02 TO 14-OCT-02 

D 40 416 670- 
S-OCT-02 SEARS CR ACCT ASTR*95-5 CL A 40,416 67 40,416 67 41,659 17-
S-OCT-OZ 6 OSDA 0111612008 DO 12/12/9S 

WESTERN ASSET PIGHT 
AYMENT PERIOD 15-MT-02 TO 14-MY-02 

0 
40 416 630- 

5-MN-02 SEARS CR ACCT k7R 9S-S CL A 40,416 63 40,416 63 41,659 .13-
5-MOV-02 6.050 ;e 01/16/2008 DO 12/12/95 

WESTERN ASSET PONT 
AVNEKT PERIOD IS-KOV-02 TO 14-DEC-02 

0 
40 416 670- 

S-DEC-02 SEARS CR ACCT ASTR*95-S CL A 40,416 67 40,416 67 41,fiS9 17-
S-DEC-OZ fi .OSOA 01/16/2008 DO 12/12/95 
G-DEC-02 

WESTERN ASSET RGHT 
AYMENT PERIOD 15-DEC-02 TO 14-JAN-03 

0.00 1,242 50-1 

0 Do 1,242 50-1 

0 go 1,242.50-1 

TRANSACTION REPORT 
IF G77884S FOR THE PERIOD 01 JAXLULRY 2002 THROUGH 31 DECEPMER Z002 
LCOA FOUNDATION 
DIAL FOUNDATION 

-RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUV 
ONTRACTUAL/ SHNRES/PAR VALUE ACTUAL 
.rTTLElqEWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURRt2L]jjL-QM BASE AMOUNT DASE AMOUNT BASE COST 

.D 47,083.370- 
S 

ACCT 
KSTR TR 11 96 -3 47,083 37 47,083 37 49,240 74-LAUG 

-002 SEAR XCR71 5 AUr- 2 7 000 0 15/2008 DO 03/06/96 
WESTERN ASSET KGX7 

-AVKENT PERIOD IS-AUG-02 TO 14-SEP-02 
.D 47 093 260- 
5-SEP-02 SEARS CR ACCI SIR TR IT 96-3 47,083 Zfi *7,083 26 49,240 63-
S-SEP-02 7 00OX 07/15/2006 On 08/061% 
-6-SEP-02 

WESTERN ASSET FEW 
'AYKEWr PER1013 15-SEP-02 TO 14-OCT-02 

a 47 340- 
5-OCT-02 SEARS CR ACCT A*ST,R TR IT 96-3 47,083 34 47,085 34 49,240 71-
LS-OCT-02 7 ROCA 07/15MOB DD 08106/96 

WESTERN ASSET HGKT 
'AYMENT PERIOD 15-OCT-02 TO 14-MY-02 

I 
D 47 540- 
NOV-02 SEARS CR ACCT As*,TR3 TR 11 %-3 47,083 34 47,oa3.34 49,240 71-

LS-HOV-OZ 7.0002 a7/15/2009 DO OO/Ofi/96 
WESTERN ASSET NGMT 

IAYKENT PERIOD IS-NDW-02 TO 14-BEC-02 

In 47 3 330- 
5-DEC-02 SEARS CR ACCT As"TR TR 11 96-3 47,033 33 47,093 33 49,240 70-

11 *2 7 caoA omS/2008 00 08/06196 

WESTERN ASSET KCHT 
A PERIOD 15-DEC-02 TO 14-JAM-03 

0 cc Z,IS7 37-1 

0 00 2,157 37-1 

0 .00 2 .157.57-1 

@ Mellon Trustw 
Mellon Bank . NA 

RUN DATE 39-JUN- 3 
PAGE 

. 
9:8 

WZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CMENCY 

0 on 1,242 50-1 

0 Do 1,242 50-1 

RUN DATE 19-JM-03 
PArE : 909 
MZ5701 

REALIZED 
CURRENCY GAIWLOSS IN 
BASE COST OASE CURRERC 

0 00 2,157 37-1 

a 00 Z'157 37-1 



@ Mellon TrustmA 
Mellon Bank, NA. 

F C39ML9 
TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 51 DECEMM 2002 
TIM 

TVWTION 

AN CODE/ 
FECTIVE/ (ORIGINALL SHARES/PAA VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CAMSETTLE CM) DAM Amom BASE ANOLR(T BASE COST 

S2 423 230- 
-OCT-02 sEcuGrTY KATL AiG 02 2 Al 52,423.ZS SZ,423 .z3 52,4z3 .08-
-OCT-Oz 3 070R O&/ZS/Z0IQ OD 89/Z4/0Z 

WESTERN ASSET "CRT 
YNENT PERIOD ZS-OCT-§Z TO 24-M-02 

1,272 "0 
-OCT-OZ SEQUOIA "TG TR 4 ASSET BID A 1,272 I,Z7Z." I,Zl'@ .Ol-
OCT-02 VAR RT ll/ZZ/2024 OD 03.121fOD 

WESTERN ASSET KGNT 
XNENT PERIOD ZZ-OCT-02 TO 21-MOV-02 
1- 2 

'056 960- WDV-0Z SEQUOIA N7G TR 4 ASSET UD A IP056.96 1,656.% 1,054.40-
'-NQY-OZ VAR RT 11/2Z/2024 DO 03/21/00 

WESTERN ASSET NCK7 
.TNEXT PERIOD 22-MOV-OZ TO ZI-DEC-OZ 

1'143-020. !-DEC-02 SEQUOIA NIG TR 4 ASSET UD A 1,143 .02 1,143.OZ 1,140.54-
-DEC-02 VAR ffT 11/2Z/2824 OD 15/21/00 
.-DEC-OZ 

WESTERN ASSET "CHT 
WHENT PERIM Z2-DEC-02 TO 21-JAW-03 

1 16 061 920- 
.-DEC-02 STRUCTURED ASMJ Oi BCI Al 160041 .92 16,181 .92 16,056 .79-

~ .-DEC-02 VAR RT 06/25/2032 GO II/ZS/OZ 
,DEC-OZ 

WESTERN ASSET NUff 
WNENT PERIOD ZS-DEC-02 TO 24-JAM-83 

4 .80 ZS.13 I 

TRANSACTION REPORT 
LF G"SS45 FOR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECEMM 2002 
LCOA FOLINDATION 
ITAL FOUNDATION 

RAW CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALLE ACTUAL 
ETTLENEXT SECURITY DESCRIPTION TRADE DATE SETTLE SATE INVESTMENIT 
_R&IL (LOCAL a=/MMLE CURR) BASE ANOUNT SASE MOUNT -PAIL-cm 
D 

IS 
906.410- 

5-DEC-02 SYSTEM 2001 A CL G 144A 18,906 .41 18,906 .41 20,SZ9.90- 

REALIZED 
CURRENCY GAIN/LOSS IN 
LAX COST BASE CURRENCY 

0.00 1,60.69-1 
5-DEC-02 6 "42 09/15/2013 OR 06/19/01 
6-OEC-OZ 

WESTERN ASSET HCHT 
AVNENT PERIOD 15-DEC-OZ TO 14-MAR-03 

D 105.123 360- 

- 
AUC-02 WS FINL OWNER TR 2000-5 CL A3 
AUG-02 7 .75OX 11/20/2004 00 OV31100 

WESTERN ASSET NCNT 
AYNENT PERIOD ZO-AUG-02 TO 19-MM-OZ 

0 95,219 .430-
O-*DV-OZ UFS FIKL OWNER TR 2000-0 CL AS 
I-NOV-OZ 7.7SOZ II/ZO/2004 DO as/31/00 

WESTERN ASSET HGOT 
AVNEXT PERIOD 20-MOV-02 TO 19-FER-03 

D 177 a" 160-
O-AUG-DZ WFS FIKL 2000- IN CL A3 
O-AUC-OZ 7.o7ox cz/zofzo*S DO Oa/rIVOO 

WESTERN ASSET MIT 
ATMENT PERIOD 20-AUC-02 TO 19-NDV-02 

0 16S 0511 "0-
:-NDVA-2 WFS FIKL 2000 TR CL A3 

7.07OZ 02/20/2005 DO 09/16/00 
O-4WMESTEM ASSET PINT 
A" LOD ZO-HOV-OZ TO 19-FEB-03 

D 64,821 .300-
O-ALIC-02 WORLD OMNI ATO RECS 01 A CL A3 
O-ALIC-02 5.30OZ 0Z/20/ZOOS GO OZ/I3fQI 
3-MIC-02 

WESTERN ASSET NGKT 
ATHENT PERIOD 20-ALIC-02 TO 19-SEP-02 

IOS,IZ3.3fi 105,IZ3 .36 107.283 .32- 0 .80 Z,IS9.96-1 

95,219.43 95,219 43 97,17S.69- 0 .00 1,9S6.46-1 

177,36,11.16 177,1166 .16 1811"1.11- 0.00 3,61Z.gs-I 

163,05B." 165,05S." Ifia,421 4z- 0.00 3,352 .76-1 

84,821 .30 64,621.30 0.00 1,567.ZI-1 

RUN DATE : 191-JUM-93 
PACE - 910 
RU701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0.00 .15 1 

0 .00 Z.98 I 

0.00 Z." I 

0.80 2.66 1 

RUN DATE- 19-JUN-03 
PACE - 911 NZ5701 



TRANSACTION REPORT 
LF CT7884S FOR THE PERIOD 01 JANUARY 2DO2 THROLIGH 31 DECEKBER ZODZ 
LC ATION 
07 
WE 

TION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
OKTRACTUAL/ SKARES/PAR VALUE ACTUAL 
EMEKENT SECURITY OFSCRIPTICH TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

D 78,766 180- 
O-SEP-OZ WORLD OKHI ATO RECS 81 A CL AS 78,7" . 18 76,766 18 80,221 51-
O-SEP-02 S 3DOZ CZ/20/2005 DO 02.113101 

WESTERN ASSET PENT 
AYNEWT PERIOD ZD-SEP-02 TO 19-OC7-02 

D 76,013 380- 
O-OCT-02 WORLD OMNI ATO RECS 91 A CL AS 76,015 36 76,013 58 77,417.85- 

REALIZED 
CURRENCN GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 Do 1,455 33-1 

a 00 1,404 47-1 
O-OCT-02 5 300L OZ/ZO/2005 DO 02/13/01 
I-OCT-02 

WESTERN ASSET KCKT 
AYKEHT PERIOD 20-OCT-02 70 19-MM-02 
D 73,952 "o-
0-MW-02 WORLD ONNI ATO PECS 01 A CL AS 
a-mm-oz 5 3oaz 02/291ZOOS DD 02/13/01 

WESTERN ASSET HCHT 
AYKENT PERIOD ZO-NOW-02 TO 19-DEC-02 

n 65,428 760-
O-DEC-02 WORLD OMNI ATO PECS 01 A CL AS 
O-DEC-02 5 5DOZ 02/20/2005 Do 02/13/01 

WESTERN ASSET MG"T 
AYMENT PERIOD 2a-DEC-OZ 70 19-JAN-03 

73,952 68 73,9S2 68 75,319 07- 0 00 i's" 59-1 

65,4ZB 76 6S,428 76 66,657 "- 0 Do 1,208 90-1 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 1HROUGH 31 OECFABER 2002 

SHARES/PAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE INVESTMENT 
BASE AMOUNT BASE AMOUNT rASF COST 

3,665,352 18 3,665,352 18 3,927,392 53- 

0 00 0 00 a 00 

0.00 a Go 0 cc 

a OR 0 00 0 an 

a 00 0 Go 0 Go 

a Do a 00 0 00 

REALIZED 
CURREW-V GAIN/LOSS IN 
BASE CO.JT BASE CURR 

0.00 57,048 3S-0 
cc an 

as 
0 go 
a DO 

0 go 0 00 
0 00 0 110 

0 aq 

a 00 
0 co 0 co 

L 00 

0 

I& Mellon Trustsm 
Mell.n BauX NA 

RUN DATE 19-JUN-03 
PACE 9 

1 
2 

MZ5701 

U.F G779845 
ILCOA FOUNDATION 
rOTAL FOLIKOATION 

rRAN CODE/ 
TFECTIVE/ IORIGIML 
'ONTRACTUAL/ SHARES/PAR VALUE 
.ETTLEHEXT SECURITY DESCRIPTION 

DATE (LOCAL CURRISETTLE CLM 

ittSolSqE E,4E*jTIES 
u E9RREWT PERIOD 

U S DOLLAR 
FOREIGN (BASE VALUE) 

TRADED - PENDING SETTLEMENT 
U S DOLLAR 
FOREIGN (BASE VALUE) 

SETTLED - TRADED PRIOR PERIOD 
U S DOLLAR 
FOREIGN (BASE VALUE) 

RUN DATE 19-JUN-03 
PACE qis 
PZS70I 



TRANSACTION ~y 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 VEC13MER 2002 

COA TkLMMTICW 

TION AM CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUhU SHARES/PAR VALUE 
TILEMENT SECURITY DESCRI 

PTION 
TRADE DATE 

DATE (LOCAL CURR/S TLE 

URR 
I BASE AMOUNT 

IAL 
INCIPAL PATKEKTS 
TRADED - SETTLED CURRENT PERIOD 
U.S . DOLLAR 3,86S,352.18 

FOREIGN (LAW VALUE) 0 .00 

TRADED - PENDING SETTLEMENT 
U .S . DOLLAR 0 .00 

FOREIGN I&ASE VALUE) 0 .00 

SETTLED - TRA13ED PRIOR PERIOD 
U.S . DOLLAR 0 .90 

FOREIGN (BASE VALUE) 0 .00 

REALIZED 
CURRENCY GAIWtOSS IN 
BASE COST BM CURREN" 

ACTUAL 
SETTLE DATE INVESTMENT 
BASE APMUHT Akv-sm 

3,865,35Z. 16 3,922,392.S3- 0 .00 

0.00 0 .00 a 00 

0.00 0 .00 0 .00 

0.00 0.00 0 .00 

0 00 0.00 0 .00 

0 .00 0.00 0 .00 

57,040.35-1 

0 .00 1 
Has 

C 
7 

a 00 

0.00 

a 00 1 
0 cc C 

0 .00 7 
0 .00 S 

RUN RATE : 19-JM-03 
ACE. 915 TRANSACTION REPORT :9701 

Lr 9776645 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECMER ZOOZ 
LCOA FOUNDATION 
OTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) REALIZED Mp ALUE ACTUAL Ip ONTRACTUAL/ 

TION TRADE DATE SETTLE DATE INVESTKENT CURRENCY CAIWIOSS IN ETTLEMENT 
LE 

CURR) NASE AMOUNT BASE ANOM BASE COST BASE MST BASE CLRRENCY 
_imu_ 
RITTEN CALL OPTIONS INDICATES PENDING SETTLEMENT 

FUTURES CONTRACTS 
U.S . DOLLAR 

4-OCT-02 LIS TREKS W FUTURES EXP MAR 03 S,Z30.00 S,Z30 .00 S,Z30.00- 0 .00 0 4*000- 
s-OCT-OZ CALL KAR 2003 112 000 

WESTERN ASSET HCNT 
2 .000- 

.0. z us TREAS In FUTURES EXP MAR 03 2,"6.Z6 2,646.26 2,646 26- 0.00 S-Wr:o 
OZ CALL KAR 2003 112 000 

WESTERN ASSET HCHT 

4-OCT-OZ US TREAS AD FUTURES EXP HAR 03 2,740 .00 Z.740 00 2,740 .00- 0 .00 0 Z 000 
S-OCT-OZ CALL MAR Z003 LIZ 000 

WESTERN ASSET HCHT 

0 
2 000- 

4-OCT-cz LIS TREKS so FUTURES EXP MAR 03 2,&AS.oO 2,665.00 2'"S 00- 0.00 S_OCT-O 
2 CALL NAG Z003 112.000 

WESTERN ASSET NCHT 

a FUTURES EXP HAR 03 4,Z71 .Z6 4,271 .26 4,Z71.26- 0.00 
0: 

US a I I* CALL Nos 112.000 Z'*** 
WESTERN ASSET HCHT 

a 2 .000- 
Im ~-Esis SO FUTURES EXP MR 03 4,34Z .SO 4,302.50 4,302.SC- 0 .00 

I-M-02 CALL MAR 2003 112 000 
WESTERN ASSET VAKT 

@ Mellon Trustsm 
Mellon Bank, N-A. 

RUN DATE : 19-JU*-63 
PAGE 914 
KZ5701 



Mellon TrustS" 
Mellon Bank, N-A 

TRANSACTION REPORT 
IF 5 FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECEMBER 2002 
LC A71ON 
OTAODATION 

RUN DATE 19-JUH- 
03 PACE 916 

KZS701 

TRANSACTION REPORT 
RUN DATE 19-JLM-03 

ELF C77SMS FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECEMBER ZOOZ 
PACE 917 

ALCOA FOUNDATION 
MZ5701 

TOTAL FDU0Q)ATIDW 

IRAN CODE/ 
EFFECTIVE/ IORIGIMAL SHARES/PAR VALUE) 
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
SETTLEMENT SECURITY DESCRIPTION TRADE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/SETTLE CURR) BASE 
A= 

BASE AMOUNT BASE COST BASE CVST BASE CURRENCY 

No 2 000- 
29-MOV-02 US TREAS ED FUTURES EXP MR 03 Z'240 00 2,240 00 2,240 Do- 0.00 
02-DEC-02 CALL KAR 2003 112 000 

WESTERN ASSET KGK7 

No 2 coo- 
29-KOV-02 US TREAS ED FUTURES EXP MAR 03 2,271 26 2,271 26 21271 26- a Go 
0Z-OEC-0Z CALL WAR 2DO3 112 000 

WESTERN ASSET KSMrT 

Ito 2 000- 
29-MOY-OZ LIS TREAS ED FUTURES EXP WAR 03 2,302.50 2,302 so 2,302 SO- 0.00 
02-DEC-02 CALL MAR 2003 112 000 

WESTERN ASSET MGKT 

WO 2 000- 
S-DEC-02 LIS TREAS RD FUTURES EXP MAR 05 2,521 26 2 .521 .26 2,521 26- 0 .00 
6-DEC-OZ CALL WAR 2003 112 000 

WESTERN ASSET "GKT 

NO 2 *Do- 

1 
S-DEC-02 LIS TREAS ED FUTURES EXP MAR 03 2'SSZ so 2'SS2 so 

06-DEC-02 CALL MAR 2003 112 000 
ZISS2 so- 0 Do 

WESTERN ASSET MGM 

NO 2.000- 
OSV2 LIS TREAS 50 FUTURES EXP MAR 03 2,S63 76 2 .583 76 Z,Sa3 76- 0 00 
06 Z CALL WAR Z003 112 000 

WESTERN ASSET MGMT 

cc 3 coo 

In 
:DEC-02 LIS TREAS ED FUTURES EXP MAR 03 4,5fil 89- 4,561 89- 51922.50 0 .00 639 39-1 

11 DEC-02 CALL MAR 2003 LIZ 000 
WESTERN ASSET KGMT 

RAN CODE/ 
FFECTIVE/ 10RIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ET7LEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIK/LOSS IN 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

0 
2 000- 

O-MOV-02 US TREAS 60 FUTURES EXP MAR 03 4,552 50 4155Z 50 4,552 so- 0 00 
I-NW-02 CALL WAR 2003 112 000 

WESTERN ASSET "GHT 

0 
2 000- 

5-NOV-02 LOS TREAS ED FUTURES EXP MAR 03 31021 26 31QZI 26 31021 26- 0 00 
6-NW-02 CALL PAR 2003 112 000 

WESTERN ASSET hGHT 
4 000- 

7-NOV-02 US TREAS DO FUTURES EKP W 05 4,60S 00 4,605 00 4,605 00- 0 an 
19-NOV-02 CALL MAR 2003 112 000 

WESTERN ASSET HGMT 

m z 000- 
7-MOV-02 LIS TREAS DO FUTURES EXP WAR 03 2,333 76 Z1333 .76 2.333 76- 0.00 
9-PIOV-02 CALL MR 2003 112 000 

WESTERN ASSET RGHT 

PO 2 *Do- 
7-MOV-02 US TREAS DO FUTURES E)tP WAR 03 Z'365 Be 2PS65 Do Z,365 DO- 0 .00 
-9-MOV-02 CALL KAR 2003 112 000 

WESTERN ASSET MUNT 

PO 2 000- 
7-NUV-02 US TIREAS DO FUTURES EXP WAR 03 3,083 .76 3ooSS 76 3,033 76- 0 Do 
-9-MOV-02 CALL MAN 2003 112 000 

WESTERN ASSET MGMI 

10 2 000- 
P7-MV-02 US TREAS BD FUTURES EXP MAR 03 31115 Do 3,115 00 3,115 00- 0 00 
9-MV-02 CALL MAR 2003 112 000 

WESTERN ASSET KQMT 



TRANSACTI 
F GIONILS FOR THE PERIOD 01 JANUARY 2002ON 

REPORT 
THROUIR4 31 DECEKILER 2042 TICK 

mvft 
on 

TAL n 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALLE) WIRACTUAL/ SHARES/PAR VALUE 
TTLEPIEWT SECURITY DESCRIPTION TRADE DATE 
DATE CLOCAL CURR/SETTLE CURR) am Amum 

2.000 
AEC-02 US TWAS RD FUTURES EXP NO 03 3,041.26-
BEC-02 CALL KAR 2003 112 000 VESTERN ASSET MM 

2.000--PEC-02 LIS TREAS AD FUTURES EXP "AR 03 2,39-6 .26 DEC-02 CALL MAN Z003 112 .000 
WESTERN ASSET NONT 

2.000-
-DEC-02 US TREAS SO FUTURES EIP HAIR 03 Z,646 .26 
PEC-02 CALL PAR 2003 IIZ .000 

WESTERN ASSET "PIT 
2 .000--GEC-02 US TREAS RD FUTURES EXP HAR 03 3,9Z7.50 ZEC-02 CALL NO Z003 212.000 

WESTERN ASSET HCHT 

-DEC-OZ LIS TREAS 30 FUTURES EXP MR 03 3,958.76 2 .000-DEC-02 CALL MR 2003 112.000 
WESTERN ASSET MGHT 

5.000 
-DEC-02 US TREAS RD FUTURES EXP MAN 03 11,353.25-
DEC-OZ CALL HAR 2003 112.000 

NESTERN "SET HGKT 
2 .000--OCT-02 US TREAS RD FLITUIRE EXP DEC OZ 2,396.Z6 M-02 CALL MY 2002 114 090 

WESTERN ASSET HINT 

ACTUAL 
SMLE DATE 
SASE ANDUNI 

31041 .Zfi-

2,396 Z6 

Z.fi" .Zfi 

3,9z7.50 

3,956.76 

11,353 is-

Z,396.26 

REALIZED 
CURRENCY CAIN/LOSS IN 
Am Cm BASE 9URREWT 

0.00 410 .63-1 

0.00 

0 .00 

0 .00 

0.00 

0.40 

0.00 

INVESTMENT 
BASE COST 

2,630 .63 

2.3%.ZG-

2,"6.26-

3,92?.SO-

3,954.76-

6,926.13 

Z,3%.z6- 

FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHARES/CAR VALUE ACTUAL 
TILEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTRENt 
DATE JLDCAL CURR/SETTUE-CURR) BASE -ANOLKT BASE AMOUNT BASE COST 

2 000 
-OCT-02 US TREAS RD FUTURE EKP DEC OZ 2,4Z7.50 Z,4z?.S0 Z,4Z7.SO-
OCT-OZ CALL NOV 2002 114.000 

WESTERN ASSET "CKT 
1 4.000 

-OCT : OZ LIS TKAS SO FUTLRE EM DEC OZ 62.52- SZ .S2- 4,SZ3.76 

REALIZED 
CLW59MY GAIN/LOSS IN 
04M COST LAM 

0.00 

0.00 4,741.2* 1 
-OCT 02 CALL NOV Z002 114.000 
-M-02 

NESTERN ASSET MCKT 
2.000-

-KT-OZ LIS TRM BOS FUTURE EXP DEC 02 
MT-02 CALL NOV 2002 108.060 

WESTERN ASSET MCKT 
2 000 

-OC7-0Z US TRM SDS FUTURE EXP DEC 02 
CALL NOV 2002 108.000 
WESTERN ASSET MONT 

1.000-
-NOV-02 US TREAS RD FUTURES EXP DEC 02 
MM-02 CALL DEC 110 .000 

WESTERN ASSET HWIT 

1.000 
LIS TRM RD FUTURES EXP DEC 02 
CALL DEC 110 000 
WESTERN ASSET MONT 

3.000-
-SEP-OZ LIS TREAS 80 FUTURE EXP DEC 02 
OCT-02 CALL DEC 2002 114.060 
-OCT-02 

WESTERN ASSET POW 

"0.00 "0 .00 "0.00- 0.00 

0.00 0 .00 "0.00 0.00 "0 .09 1 

4". 13 4" . 13 446.23- 0.80 

114.38- 114 .38- 4". 13 0.00 333 .75 1 

7,906.89 7,906.89 7,906.89- 0.80 

@ Mellon Trustsm 
MeHun Bank. N-A 

RUN DATE- 19-JU*-03 
PACE : 918 
R25791 

TRANSACTION REPORT 
F M8845 FOR THE PERIOD 01 JANUARY 2002 THROUCH 51 DECE)MER 2002 
CDA F0tDUUkTION 
TAL FOUNDATION 

AN COOE/ 

RUN DATE : 19-JLN-83 
PACE : 919 
KZ5701 



@ Mellon Trustsm 
Mellon Bank, NA 

TRANSACTION REPORT 
IF 45 FOR THE PERIOD 01 JANUARY 2002 ]HROUGH 31 DECEMBER 2002 I C A W A 
C 

ATION 
OTA TION 

RUN DATE 19-JUN-03 
PACE - 920 
HZ5701 

RUN DATE 19-JLIN-03 
TRANSACTION REPORT PAGE 921 

,IF GT7&54S 
FOR THE PERIOD 01 JANUARY Z092 THROt= 31 DECEMBER ZOOZ "257al 

ILCOA FOUNDATION 
F07AL FOUNDATION 

IRAN CODE/ 
-FFECTIVE/ IORTGIMAL SHARES/PAR VALUE) 
^ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 

SETTLEMENT CR TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIK/LOSS IN 
(LOCAL 

/SETTIETCOM 
SECUPIUTRROES URRI RASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

:a 4 000 
24:OCT-02 US TREAS AD FUTLWE EXP DEC 02 520.00- szo Do- 3,730 00 0 00 3,210 .00

ZS OCT-02 CALL DEC 2002 114 000 
WESTERN ASSET KGMT 

cu 24 000 

11 
:OC7-02 LIS TREAS RD FUTURE EXP DEC 02 3,570 DO- 3,570 00- 11,367 56 a 00 7,797 

5601 MY-02 CALL DEC 20OZ 114 000 
WESTERN ASSET PM7 

NO 1 000- 
28-MV-02 LOS TREAS BDS FUTURE EXP DEC 02 443 13 448 13 44a IS- 0 00 

ZI-MOV-02 CALL DEC 2002 111 000 
WESTERN ASSET MONT 

NO 1 000- 
ZO-MOV-02 US TREAS BDS FUTURE EXP DEC 02 463 75 463 75 463 75- 0 00 

Z 
I 
-NUV-GZ CALL DEC ZaOZ 111 000 

WESTERN ASSET MGMT 

cc 2 000 
ZZ-NDV-02 US TREAS BPS FUTURE EXP DEC 02 103 76- 103 76- 911 88 0 Do Sao 12 

25-MOV-02 CALL DEC 200? 111 000 
WESTERN ASSET MQKT 

No a ago- 
01 -ML-02 LIS 10YR TREAS XT FUT EXP KAR03 10,555 04 lo'sas 04 10 .565 04- 0 on 

02 2 CALL KAR 2003 118 00 
WESTERN ASSET NGNT 

vow a 000- 

0 
I-OCT-02 LIS IDYR TREAS OFT FUT EXP MAROS 10,710 Go 10,710 00 10,710 go- 0 Do 

02-OCT-02 CALL MAR 2003 118 00 
WESTERN ASSET POW 

RAN CODE/ 
FFECTIVE/ IORIGIKAL SHARES/PAR VALUE) 
OKMACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
EITLEMEKT SECURITY DESCRIPTION ]RAVE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LDSS IN 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURREkC 

3-OCT-02 US TREAS AD FUTURE EXP DEC 02 z1ozo 63- 2,020 63- 2,63S 63 a go bis 00 1 1 000 
4-OCT-02 CALL DEC ZOOZ 114 000 

WESTERN ASSET MGKT 

3-OCT-OZ US TREAS 00 FUTURE EXP DEC 02 2 .051 So- 210si aa- 2,635 63 0 .00 583 75 1 1 000 
4-OCT-02 CALL DEC 2002 114 000 

WESTERN ASSET KGKT 

a 1 000 
3-OCT-02 LIS TREAS 60 FUTURE EXP DEC OZ 2,067 SO- Z,D67 SO- 2,635 63 0 00 568 13 1 
4-OCT-OZ CALL DEC 2002 114 000 

WESTERN ASSET KENT 

5-OcT-0Z US TREAS SO FUTURE EXP DEC 02 7,460 00 7,460 00 7,460 Do- a 00 000- 
6-OCT-OZ CALL DEC 2002 114 000 

WESTERN ASSET MGMT 

pa a 000- 
S-OCT-02 US TREAS 50 FUTURE EXP DEC OZ ?,SAS 04 7,585 04 7,55S 04- a 00 
fi-OCT-OZ CALL DEC 2002 114 000 

WESTERN ASSET PENT 

'D Z.000 
6-OCT-02 US TREAS AD FUTURE EXP DEC 02 1,197 SO- 1,197 50- 11665 00 0 00 667 SO I 
7-OCT-02 CALL DEC 20OZ 114 000 

WESTERN ASSET "GMT 

'a 
4 oaO- 

7-OCT-OZ US TREAS RD FUTURE EXP DEC 02 1,917.52 1,917 SZ 1,917 52- 0 Do 
S-OCT-OZ CALL DEC 2002 114 000 

WESTERN ASSET MGMT 



RLN DATE 19-AN-63 
TRANSACTION REPORT PAM: 9Z3 

F M"45 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMINER ZOOZ NZ5701 
,COA FOUKDATION 
ITAL FOUNDIATION 

UN COOE/ 
rFEC71VE/ (ORIGINAL SKARES/PAR VALUE) 
)NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
'"LEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 

(LOCAL CURR/SEIILE CURD) BASE AMOU111 BASE AMOUNT am COST BASE COST BASE CURRENCY 

2.000- 
)-OCT-02 US 20TR TREAS NT rUT EV HAR03 2,771 Z6 2,771 .Zfi 2,771 .26- 0 .06 
3-OCT-OZ CALL MAR 2003 118 00 

WESTERN ASSET Mff 

8FU0TO1XP KAR03 2,915 04- Z,915.04- 10,58S.04 0 .00 7,670 .60 1 1-OCT-OZ LOS IOYR TREAS MY 
;-OCT-0Z CALL MAR ZOOS 118-00 

WESTERN ASSET MCKT 
Z .000- 

i-OCT-02 US ICYR IDEAS NIS FUT ESP 3/05 Z,4z? so ZAZ7.50 2AZ7 SO- 0 Go 
I-OCT-02 CALL PAR 2003 116 000 

WESTERN ASSET MONT 
10 .000- 

S-OCT-OZ LIS IOYR TREAS MIS FUT EXP 3/03 IZ,293 so 12,293.80 IZ,293 .80- 0.00 
k-OCT-OZ CALL MAR ZOOS 116.000 

WESTERN ASSET MGMT 
6.000- 

i-OCT-02 LIS IOVR IDEAS MIS FUT ESP 3/83 7,470 00 7,470.00 71470 Do- 0 .00 
k-OCT-OZ CALL MAR 2003 116 000 

WESTERN ASSET MGNT 
6.008- 

LIS IOYR IDEAS HTS FUT ESP 3/03 7,S63 78 7,563 IS 7,563.78- 0 .00 
CALL MAR 2003 116.000 
WESTERN ASSET MONT 

2.000- 
S-OCI-@Z US XGYR TREAS WIS FUT ESP 3/03 1,4Z7 50 1,427 .50 I .4Z7.SQ- 0 .00 
W-OCT-OZ CALL MAR Z003 116 000 

WESTERN ASSET HCHT 

@ Mellon TrustsA 

Malian Bank. N.A- 

TRANSACTION REPORT 
RIM DATE : 19-JUM-03 

F 5 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER Z002 
PACE : 9ZZ 

5 
ATION 

NZ5701 

Ca A TA&TION 

AN CODE/ 
FICTIVE/ (ORIGINAL SHARESIPAR VALUE) 
XTRACTUALI SHARES/PAR VALUE ACTUAL TTLEMENT SECUtITY DESCRIP7 

lam TRADE DATE SET 
REALIZED 

ILE DATE INWSTMM CURRENCY CAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CtXtR) BASE AMDUlfT BASE AMOUNT BASE C057 BASE COST ROSE CURRENCY 

-OCT-02 LIS IOYR TREAS ITT FUT EKP NW03 10.835 04 10,835 .04 10.635.04- 0 .00 
-OCT-62 CALL MAR 2003 119 00 

WESTERN ASSET NCMT 
3.000- 

-OCT-OZ US 10" IDEAS Wr FUT ESP MAROS 3,875.64 3,87S.64 3,87S."- 0 .00 
-OCI-GZ CALL MAR 2003 118.00 

WESTERN ASSET FORT 

3.000- 
-OCT-02 LIS LOYD IDEAS NT FUT ESP MAR03 3,9ZZ so 3,9ZZ.SO 3,92Z .56- 0 .00 
I-OCT-OZ CALL HAD Z003 118.00 

WESTERN ASSET MGMT 

~-OCT-GZ US IOTR TREAS WF 
3.000- 
FUT ESP PLAR03 3,%9.39 3,%9 39 3,%9 .39- 0.00 

I-OCT-02 CALL MAR 2003 116 .00 
WESTERN ASSET MGMTT 

3.000- 
:-OCT-02 LIS LOYD IDEAS NT FUT ESP NAR03 3,594 39 3,594.39 3's" .39- 0 .00 
-OCT-OZ CALL MAR 2005 118 .06 

WESTERN ASSET PONT 
3 .006- 

:_WT-OZ US IOTR IDEAS MY FUT ESP MR03 3,"I .zs 3,641.Zs 3,641.ZS- 0 .00 
OCT-OZ CALL MAR 2003 118.00 

WESTERN ASSET MIT 

:-OCT-OZ LIS IOYR IDEAS NT 4FL*FOTCEOXP M003 41917 .5Z 4,917 .52 4,917 .5Z- 0.00 
~OCT-OZ CALL MAR 2003 118 00 

WESTERN ASSET MGMT 



1AW CODE/ 
FECTIVE/ IORIGINAL SHARIES/PAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY 
DATE (LOCAL C Q/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST 

2 000- 
i-OC7-02 US IOYR TREAS WTS FLIT EKP 3/03 1,4sa 76 1,459 76 1,iS8 76- 0 go 
,-OCT-QZ CALL MAR 2003 116 000 

WESTERN ASSET M017 

1 2 one- 
S-OCT-02 US IOYR TREAS KTS FUT EXP 3/05 1 .490 Do 1,490 00 1 .490 .00- a 00 
4-M7-02 CALL MAR 2003 116 000 

WESTERN ASSET HGKT 
1 2 BOB- 
S-OCT-OZ LOS IOYR TREAS NIS FUT EXP 3/03 1,5ZI .26 1,521 26 1,5ZI .26- 0 00 
4-OCT-02 CALL MAR 2003 116 000 

WESTERN ASSET FIGHT 

I BOB- 
S-OCT-OZ LIS I9YR TREAS NTS FUT EXP 3/03 776 ZS 776 ZS, 776.25- 0 00 
4-OCT-OZ CALL MR 2003 116 000 

WESTERN ASSET MGM 
0 a 000- 
4-MT-02 LIS IOYR TREAS KFS FUT EXP 3/05 slogs 04 5,085 04 Sloss 04- a on 
S-OCT-02 CALL NO 2003 116 000 

WESTERN ASSET MGMT 
3 BOB- 

4-OCT-02 US 10YR TREAS HTS FUT EXP 3/03 1,955 75 1,953 75 1,953 .75- 0 00 
S-OCT-0Z CALL KM Z903 116 000 

WESTERN ASSET NGMT 
0 3 BOB- 
4-OCT-OZ US IDYR TREAS NTS FUT OUR 3/03 21000 ." 2,000 Z,600 .64- a go 
S-OCT-02 CALL MAR 2003 116 000 

WESTERN ASSET FIGHT 

REALIZED 
GAIN/LOSS IN 
AM CURRENCY 

RUN DATE 19-JUM-03 
PAGE 9zS 
NZ5701 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH SI DECEMBER 2002 %LF G77834S 

kLCOA FOUNDA710M 
ro7AL FOU11DATION 

rRAN CODE/ 
:FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
:ONTRACTUAL/ SHARES/PAR VALUE 
iETTLEMENT SECURITY DESCRIPTION TRADE DATE 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT 

to 5 BOB- 
?4-OCT-az US IOYR TREAS NTS FUT EXP 3/05 2,047 50 
!S-OCT-02 CALL MR 2003 116 000 

WESTERN ASSET M&M 

Z BOB- 
ES-OCT-02 US IGYR TREAS KTS FUT EXP 3/03 1,458 76 
ZO-OCT-02 CALL MAR 2003 116 000 

WESTERN ASSET MGMT 

to 2 000- 
25-OCT-02 LIS IOYR TREAS MTS FUT EXP 3/03 1,490 00 
23-OCT-02 CALL MAR Z003 116 000 

WESTERN ASSET MGMT 

90 3 BOB- 
0I-MgV-DZ US IDVR TREAS KTS FITT EXP 3/03 3,547 so 
04-MY-02 CALL MAR 2003 116 000 

WESTERN ASSET MCKT 

WO 3 BOB- 
01-MY-02 LIS IDYR TREAS NTS FLIT EXP 3/03 3,594 39 
04-MOV-02 CALL MAR 2003 116 400 

WESTON ASSET MGMI 

NO 3 BOB- 
01 

-0 
LIS I YR TREAS WTS FUT EXP 3/03 3,641 25 

04-!= 22 CALLOMAR 2003 116 000 
WESTERN ASSET PONT 

No w 2 BOB- 
06-MV-02 LIS 10YR TREAS WTS FU`r EXP 3/03 1,615 go 
07-tM-02 CALL MAR 2005 116 000 

WESTERN ASSET MGMT 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

2,047 50 2,047 SO- 0.00 

114sa 76 IASA 76- 0 go 

1,490.00 1,490 Do- 0 .00 

5,547 50 3,547 SO- 0 00 

3,594 39 5,594 39- 0.00 

3,641.?S 31641 Z5- a 00 

1,615 Do 1,615 Do- a go 

@ Mellon Trust SIA 
Mellon Bank, NA 

F911111IMS 
TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 32 DECEPTINER 2002 
CO[WATI 
IT, AT ON ION 

RUN DATE 19-JUN-03 
PACE 924 
MZ5701 



OUR DATE : 19-JLM-03 
PACE . 9Z7 
KZ5701 

TRANSACTION REPORT 
FOR THE PERIOD 01 JAXLLARY 2002 THROUGH 31 OECEKBER 2002 F G"864S 

-COA FOUNDATION 
)TAL FOUNDATION 

bul CGOE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
)NTRACTUAL/ SKARES/PAR VALUE 
TTLEMENT SECURITY DESCRIPTION TRADE MATE 
PATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT 

2.000- 
P-MOV-02 US IOTR TREAS HTS FUT EXP 3/63 I'S52.50 
)-MV-02 CALL KAR 2003 116 000 

WESTERN ASSET "GMT 
2 Gas- 

;_HUV-OZ LIS IOYR TREAS 1475 FUT ESP 5/03 1,583.76 
)-NUV-OZ CALL NOR 2003 116 GOD 

WESTERN ASSET POW 

2.QDO-
P-MM-02 US IOVR TREAS HTS FUT ESP 3/03 1,615 Do 
I-NDV-OZ CALL KAR 2003 116 010 

WESTERN ASSET POW 

1 2.000-
)-NOV-02 LIS ICYR TREAS 1173 FUt EW 3/03 I'm 26 
I-NOV-02 CALL MAR 2003 116 090 

WESTERN ASSET HGKT 

1 3.000-
5-NOV-02 US IOTR TREAS NTS FUT EXP 3/03 1,110.00 
I-MV-42 CALL MAR 2003 116.000 

WESTERN ASSET NGNT 

1.000-

I 
LM ICYR TREAS KIM FUT ESP 3/03 385.63 

t CALL RAN 2903 116 000 
WESTERN ASSET NONT 

il[P 3/03 1,156.89 r-NOV-OZ US IOYR TREAS NTS FUT 
l-"DV-GZ CALL MAR Z003 116.000 

WESTERN ASSET Hoff 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURRENCY GAIK/LOSS IN 
BASE ANDUNT _tASL_M BASE-COST BASE CURRENCY 

I'55Z.sO 1055Z .50- 0.20 

1,553.76 1,563 76- 0.00 

1,61S.00 1161S.00- 1.00 

1,146.26 1,146.26- 0.08 

1,110 .00 1,110 .00- 0.00 

385 63 365.63- 0.80 

I'Isfi .ag I'IS6.89- 0 .00 

@ Mellon Trustom 
Mellon Bank. N-AL 

RUN DATE . 19-JLK-93 
TRANSACTI REPORT PACE : 9Z& r Gdamis FOR THE PERIOD 01 JANUARY 20002NTHMM 31 DECENSER 2802 KzS7@I 

7AWC 
T I COMM 

M TI 

AN CODE/ 
FECTIVE/ (ORIGINAL SHAAES/PAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE PATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SET7LE CURR) BASE AROUNT RASE ANOLKT BASE COST BASE COST BASE a)RRERCY 

4 000- 
-WOV-02 US ICYR TREAS ITT$ FUT ESP 3/03 3,292.52 3,292.52 3,29Z .SZ- 0 .60 
-NOV-02 CALL KhR 2003 116.000 

WESTERN ASSET TOOK 

!_WV_02 US IOTR TREAS 
KTS FU7 ESP 5/03 Z,Slfi .ZS Z'SI6.Z5 2,SI6.ZS- 0.00 

'-=V-02 CALL RAN 2003 116.000 
NESTERN ASSET NGHT 

!-IWV-02 US ICYR TREAS 
WYS3,10f- 

FUT ESP 3/13 3,594.39 5,S94.39 3,S".39- 0 .00 
,-PON-02 CALL MR 2003 116.600 

WESTERN ASSET HGOT 

!_MN_OZ US CYR TREAS NTS3*000- 
FUT ESP 3/03 3,641.ZS 3'"I .Z5 3'"I.Z5- 0 .60 

,-NOV-OZ CALL RAN 2003 116 .900 
WESTERN ASSET 11GHT 

Z.000- 
:-NOV-42 US ICYR TREAS NTS FUT EXP 3/03 1,302 SO 1,302.SO I'3OZ.SO- 0 .00 
I-NOV-02 CALL MAR 2003 116.000 

WESTERN ASSET NONT 
2 069- 

!-NM-02 LIS ICYR TREhS NIS FUT ESP 3/05 1,333 .76 1,335 .76 1,353 .76- 0.00 
I-IOW-02 CALL KAR 2003 116 000 

WESTERN ASSET NGKt 

:-NOv-CZ Us LOTS! TREAS NTSZFU80TOilOP 5/05 I,SZI .Zfi I,5ZI .26 1 .521 .26- 0.10 
I-fWV-02 CALL MAR Z003 216.800 

WESTERN ASSET NCKT 



@ Mellon Trustsu 
Mellon Bank, NA 

TRANSACTION REPORT 
IFOE5 FOR THE PERIOD 01 JANUARY ZOD2 THROUGH 31 DECEKAER 2002 
LC ATION 
OT ATION 

RUN DATE 19-JUM-03 
PACE 938 
MZ5?OT 

TRANSACTION REPORT 
,IF GM"S FOR THE PERIOD 01 JAKUARV ZOOZ THROUGH 31 OECEKSER 20OZ 
ILCOA FOUNDATION 
(OTAL FOUNDATION 

rRAN CODE/ 
(ORIGINAL SHARES/PAR VALUE) ACTUAL :FFECTIVE/ 

:DKTRACTUAL/ SHARES/PAR VALUE SETTLE DATE INVESTKENT SECURITY DESCRIPTION TRADE DATE BASE COST METTLEMENT AM 
DATE (LOCAL CURR/SET7LE CLXtR) BASE OW RASE A"OUXT 

40 a coo- 61835 04 6,835 04-11-OCT-02 LIS IQYR TREAS N7 FUT EXP 12/02 6,a3S 04 
12-OC7-02 CALL NOV ZOOZ 116.000 

WESTEM ASSET RGHT 

40 2 ago- 
11208.76 1,20a 76-14-OCT-02 US IQYR TREAS NT FUT EXP IZ/02 1,208 76 

07-OCT- OZ CALL NOV Z002 116 .000 
WESTERN ASSET MIT 

do 2 coo- 
1,208.76 1,208 76-14-oci-OZ US IOYR TREAS HT FUT EXP 12/02 1,208 76 

07-OCT-02 CALL NOV 2002 116 .000 
WES71M ASSET HCHT 

wo 2 000- 
04-OCT-OZ US ICYR TREAS MY FUT EXP 12/02 11240 00 1,240.00 1,240 GO-
07-OCT-02 CALL NOV zoaz 116 000 

WESTERN ASSET HGHT 

CO 8 coo fi,710 00 03-OCT-02 LIS IGYR TREKS MY FUT EXP 12/02 4,790 .00- 4,79D .00- 
09-OCT-02 CALL NOV 2002 116 000 

WESTERN ASSET MGHT 

CO a coo 
6,41S 04- 6,710 Go 02 US ICYR TREAS HT FUT EXP 12102 6,41S 04- 

1 

02 CALL NOV 20OZ 116 000 
WESTERN ASSET RGffT 

CO 10 "go 12/0z 
1 
B-OCI-02 US IOTR TREAS WT FUT 206.30- 206 so- 81043 an 
21-OCT-02 CALL NOV 2002 116 000 

WESTERN ASSET NGHT 

REALIZED 
CUPRENCY GAZHILOSS IN 
PAV -COST BASE CURRENCY 

a an 

0 Do 

a Go 

0 Go 

a 00 1,920 00 

0 Do 294 % 

0 00 7,837.50 

RAN CODE/ 
FFECT, VE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ S"ARESIPAR VALUE ACTUAL REALIZED 
MLEKERT SECURITV DESCRIP710M TRADE DATE 

SET 
TLE DATE INVYS7"EXT CURRENCY GAIH/LOSS IN 

DATE (LOCAL CURRITETTLE CURR) OASE MOUNT BASE MOUNT BASE COST BASE COST BASE CURRE!1rY 

0 3 .000- 
3-DEC-02 US IOYR TREAS NTS FUT EXP 3/03 1,455 00 1,485 on 1,485 Do- a 00 
6-BEC-02 CALL MAR 2003 116 000 

WESTERN ASSET ROff 

a 3 000- 
3-UEC-02 US IOYR TREAS NTS FUT EXP 3/03 1,S31 89 1,531 69 11531 89- 0 00 
G-BEC-02 CALL KPLR Z003 116 000 

WESTERN ASSET HGKT 

I-OCT-OZ US ICYR TREAS KT FUT EXP DEC02 3,417 52 3,417 52 3,417 52- a on 
0 4 000- 
7-OCT-02 CALL NOV 2002 115 000 

WESTERN "SET MONT 

4 009- 
S-OCT-02 LIS IOYR TREAS HT FU`F EXP DECOZ 980.00 980 Do 980 .00- 0 00 
6-OCT-02 CALL NOV ZOOZ 115 000 

WESTERN ASSET MGMT 

In 4 000- 
S-OCT-02 LIS IOYR TREAS KT FUT EXP BEC02 I,O4z.SZ 1,042 SZ 1,042 52- 6 on 

fi-OCT-02 CALL NOV 2002 115 000 
WESTERN ASSET HGHT 

ft 12 000 
8-OCT-02 US IOYR TREAS NT FUT EXP DECOZ 622 56- 622 56- S,440 04 9 go 4,817 46 1 

I-OCT-02 CALL NOV 2002 115 000 
WESTERN ASSET MONT 

10 
16 .000- 

I-OCT-02 US IOYR TREAS KT PUT EXP 12/02 13,420 .00 13,420 .00 13,420 on- a Do 
~Z-OCT-02 CALL NOV ZOOZ 116.000 

WESTERN ASSET HGNT 

RUN DATE 19-JLN-03 
PAGE 929 
NZ5701 



RUN DATE : 19-JU*-03 
PArE : 931 
MZ5701 TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY 2002 THROLICH 31 DECEMBER 2002 LF G,776"S 
LCOA FOLOODATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL1 SHARES/PAR VALUE 
ETTLENENT SECURITY DESCRIPTION TRADE MTE 
_ahjL___ (LOCAL CURRISE"LE CUIR10 BASE A 

W 

0 
2 000- 

S-OCT-02 US IOYR TREAS KTS FUT ESP IZ/Z 990.00 
4-OCT- CZ CALL NOW 200 112 .000 

WESTERN ASSET HOKT 

0 
1 Goo- 

S:OCT-@Z US IOYR TREAS HIS FUT EXP 12/2 510 .63 
6 OCT-OZ CALL NOY ZOO 112 000 

WESTERN ASSET HGKT 
1 000- 

3-OCT-02 LIS IDYR TREAS WIS FUr ESP 12/2 S41 
4-OCT-OZ CALL NOV 200 112.000 

WESTERN ASSET HINT 

4 
a 000 

6-OCT-02 LIS IOTR TREAS KTS FUT ESP IZ/Z 0.00 
CALL NOV ZOOZ 112 000 
WESTERN ASSET MIT 

0 4 000- 
7-OCT-02 US IWVR TREAS NT FUT EXP IZ/§Z 2,730.00 
6-OCT-OZ CALL DEC 2002 114 000 

WESTERN ASSET PONT 

0 
4.000- 

7 LIS IOTR TREAS PIT FUT EXP IZ/02 2,792 sz 
a CALL DEC ZOOZ 114 000 

WESTERN ASSET "GKT 
4 foo- 

7-OCT-OZ US ICTR TREAS XT FUT EKP IZ/02 2,&SS.00 
8-OCT-OZ CALL DEC 2002 114 090 

WESTERN ASSET KGKT 

ACTUAL REALIZED 
SETTLE DATE INVESTIM CURREN" GAIN/LM IN 
DASE ANINANT -A&V-r-on BASE COST BASE CURRENCY 

"0 .00 "0.00- 0.00 

slo 63 510 63- 0 go 

541 ." 541 go- 0 00 

0 .00 4,00.77 0.00 4,053.77 1 

Z,730 00 2,730.00- 0.00 

2,79Z .52 2,792 SZ- 0 .0a 

2ASS 00 2.855.00- 0 00 

®R Mellon Trust'm 
Mail= ilaul~ NJL 

RUN DATE : 19-JLN-93 
TRANSACTION REPORT PACE : 930 

F 
5 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DEMMER 20OZ NZS701 M 
M 

I 
N TAftATTISm 

AN Cam/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPT%) TRADE DATE SETTLE RATE INVESTMENT GAIK/Loss IN ETTLr 
DATE (1.9"L CURR/S BASE ANDLIft BASE A"OUNf BASE COST BASE COST BASE 

:OCT-OZ US IOYR TREAS Off FUCT,bw Iz/02 $2.52- 8Z.SZ- Z,448.76 0 00 2,3".24 1 
OC7-02 CALL NOV 2002 116 000 

WESTERN ASSET KGKT 
4.000- 

-OCT-02 US IOTR TREAS NT FUT EXOP 12/42 2,79z.sz 11792 .5z 2,792.SZ- 0 .00 
OCT-02 CALL NOV 2002 115 000 

WESTERN ASSET MONT 
4 @GO- 

:OCT OZ US IOTR TREAS UT FUT EXP 12/02 1,855 00 1,055.00 1,855 .00- 0 Go 
OCT:0Z CALL NOW ZOOZ 113 .000 

WESTERN ASSET "GHT 

4 000- 
-OCT-02 US ISTR TREAS XT FUT EKP IZ/02 1,917.SZ 1,917.5Z 1,917.52- 0 .00 
OC7-02 CALL NOV 2002 113 000 

WESTERN ASSET 100 
12 006 

.-OCT-OZ LIS IOTR TREAS RT FUT EXP IZ/62 0 .00 0.00 S,Sfis 04 0 Go 5,565.04 1 
CALL NOY 20OZ 113 000 
WESTERN ASSET IKHT 

FUT EXP 12/2 "0.00 "0 .00 "D 00- 0 Go I-OCT-02 LIS 11TYR TREAS HIS 
2.000- 

.-OCT-02 CALL NOV 200 IIZ .000 
WESTERN ASSET MONT 

!-OCT-0Z US IOYR TREAS PITSZF*U'or 
a 
E)W 1712 1,021 .26 I1oZI .Z6 1,021 .26- 0 .00 

I-OCT-02 CALL NOV 280 112.000 
WESTERN ASSET HOW 



RUN DATE 19-JM-03 
PACE 935 
HZ5761 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY ZOOZ THROLMR1 31 DECEMBER 2002 IF C778845 

LCOA FOUNDATION 
DIAL F~UATIGW 

RAN COME/ 
FFECTIVE/ IORIGIKAL SHARES/PAR VALUE) 
OHTRACTUAL/ SHILRES/PAR VALUE 
ITTLEMEW SECURITY DESCRIPTION WADE DATE 

DATE (LOCAL CURRISETTLE CURR) OASE AMOUNT 

0 1 Goo 
S-OCT-02 US IOYR IDEAS HT FUT EXP 12/02 593 13-
B-OCT-02 CALL DEC ZOOZ 114 000 

WESTERN ASSET PIGKT 

0 2.000 
S-OCT-02 US ICYR TREAS Kr FL17 EXP IZ/02 1,197 SO-
S-OCT-02 CALL DEC 2002 114 000 

WESTERN ASSET NOW 

.0 2 000 
Ifi-NOV-02 LIS IOTR TREAS NT FUT EXP 12/02 11355 76-
17-MOV-02 CALL DEC 2002 114 000 

WESTERN ASSET MONT 

1 000 
17-NOV-CZ LOS IOYR TREAS 97 FUT EXP IZ/02 548 7S-
18-MOV-02 CALL DEC 2002 114 000 

WESTERW ASSET HCHT 

KI 4 Doo- 
S-OC7-OZ LIS IOYR TREAS 9T FUT EXP DECOZ 11990 00 
16-OCT-02 CALL DEC 2002 116 000 

WESTERN ASSET MONT 

In 4 ODD- 
S: US IOYR TREAS KT FUI EXP DECOZ 21042 52 
A, CALL DEC 2002 116 000 

WESTERN ASSET MONT 

a 000 
!2-OCT-O2 LOS LOW TREAS HT FUT EXP DEC02 1,290 Do-
!3-OCT-02 CALL DEC 2002 116 000 

WESTERN ASSET NGKT 

ACTUAL REALIZED 
SETTLE DATE INVESTKENT CURRENCY CAIN/LGSS IN 
BASE AMOUNT BASE C057 BASE COST BASE CURRENCY 

563.13- 526 25 a cc 56 ad-I 

1,197 50- 11365 Go 0 00 167 so 1 

1,353 76- 1,380 63 0 go 26 87 1 

848 75- 526 25 0.00 322 50-1 

1,980.00 1,950 Do- 0.00 

2,042.5Z 2,042 52- a 00 

1,290 Do- 4,022 52 0.00 2,73Z SZ I 

@ Mellon Trustsm 
Mellon Bank, N-A 

TRANSACTION REPORT 
RIM DATE 19-JLM-03 

F FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKLER ZOOZ 
PACE 932 

CO ATION M25701 TANATION 
AN CODE/ FEVIVE/ (ORIGINAL SKARES/PAR VALUE) NTRACTUAL/ SKARES/PAR VALUE ACTUAL REALIZED ITLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN DATE (LOCAL CURRISEITLE CURD) BASE ANOUHT BASE A"OUNT BASE COST BASE COST BASE CURRENCY 

1 000 OCT-OZ US LAW TREAS NT FUT EXP 12/02 7Z3 75- 7Z3 75- 682 SO 0 00 4I .ZS-I -OCT-02 CALL DEC 2002 114 000 
WESTERN ASSET "GMT 

I OD&P 12/02 OCT-02 LIS LOYD TREKS N7 FLIT 723 75- 7Z3 75- 698 13 0 00 Z5.42-1 -OCT-02 CALL DEC 2002 114 000 WESTERN ASSET NGKT 

~-DCT-02 US. JOYR WEAS HT FU[0TOE0XP 12/02 I'S31 89 1,531 .89 I'S31 69- a Do .-OCT-02 CALL DEC 2002 114 000 
WESTERN ASSET VAKT 

3 "OiP 12/02 -OCT-02 US IOYR TREAS NT FUT E 1,576 75 1,578 .75 1,573 7S- 0 Do OCT-OZ CALL DEC 2002 114 000 WESTERN ASSET MONT 
2 000 

:-OCT-02 US IOYR TREAS Wt FtTT EXP 12/02 1,166 Z6- I'l" .26- 1,3% 26 0 Do 230.00 1 ,-OCT-02 CALL DEC 2002 114 000 
WESTERN ASSET MCKY 

2 coo 
I-OCT-02 US IOYR TREAS NT FUT EXP 12/02 1,197 so- 1,197 SO- 1 .427 50 0 Do 230.00 1 
,-OCT-02 CALL DEC 2002 114 000 

WESTERN ASSET MONT 
6 000 .-OCT-02 US LOYD TREAS HT FUT EXP 12/02 2,467.5D- 2,467 .SC- 3,485 64 a 00 1,016.14 1 ;-OCT-OZ CALL DEC ZaOZ 114 000 

WESTERN ASSET "GPIT 



RIM DATE : 19-JUN-63 
TRANSACTION REPORT PACE- 935 

F 9778MS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENIER 2002 KZS701 
CDA FOUNDATION 
fT&L FOUNDATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WMACTUAL1 SHARES/PAR VALUE. ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIK/LOSS IN 
RATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE Amom BASE COST BASE COST BASE CURRENCY 

3.000- 
-DEC-02 US LOTS! TREAS WTS FUTURE 01/03 1,531 .89 I'S31.89 1.531 89- 9 .00 
,OEC-OZ CALL HAR 2003 IIZ.000 

WESTERN ASSET NOTT 

3.000- 
-DEC-02 US IOYR TREAS NTS FUTURE 03/03 1,578.75 1,575 75 1.578 .75- 0.00 
,-DEC-OZ CALL KAR 2005 112.000 

WESTERN ASSET WIT 

!-DEC-GZ US IGYR TREAS NTS3F'UOCTU@RE 03103 I'"a go 1,"0.00 11"0 .69- 0.00 
-DEC-02 CALL RAN 2003 112.000 

WESTERN ASSET NGHT 

!_OEC_02 US IOTR TREAS HTS3 000- 
FUTURE OV63 1,906 .89 1,906 89 11906.89- 0.00 

.-DEC-02 CALL NO 2003 112 .000 
WESTERN ASSET FIGHT 

!_DEC_02 LIS IOTR TREAS NTS3 000- 
FUTURE 03103 2,1" .14 Z.188.14 2.188 .14- 0 .00 

,-DEC-OZ CALL KAR Z003 112 000 
WESTERN ASSET PKINT 

3 of@- 
LIS IOYR TREAS NTS FUTURE OU03 z,z3S .@Q z,zSS.oO 2,235.00- 0 .00 
CALL KAR 2003 112 .000 
WESTERN ASSET =NT 

4 .000 
i-DEC-02 LIS IOYR TREAS RTS FUTURE 03/03 4,33Z.52- 61532.52- I.r9z.sO 0.00 3,040.OZ-1 
DEC-02 CALL MAR 2003 LIZ 000 

WESTERN ASSET NORT 

@ Mellon Trustsm 

Mellon Bank . N .A. 
RUN DATE : 191-JLM-63 TRANSACTION REPORT PACE 

I 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECOMER 20OZ Kn7il 934 

m 710 
TAL 

Ilamm 
a 

N' 
Cmw./ 

TCTIVE/ (ORIGINAL SHARES/PAR VALUE) WIRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
ttLEXENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHEN'T CURRENCY GAIK/LOSS IN 
DATE la DASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURREN" 

2 000- 
-DEC-02 LIS IOVR TREAS HIS FUTURE 03/03 615 00 61S.00 61S.110- 0 .90 
-DEC_02 CALL WAR Z003 112 .000 WESTERN ASSET nCHT 

4.000- -DEC-02 LIS IOTR TREAS HTS FUTURE 03/93 1,355 00 1,355 Do 1,3&5.00- a 00 
DEC-02 CALL KAR 2003 IIZ.900 

WESTERN ASSET WGHT 
4.400- 

-DEC-02 LIS IOTR TREAS NIS FUTURE 03/03 1,417.52 1,417.52 1,417.52- 0 .60 
DEC-02 CALL MR Z003 112 .000 WESTERN ASSET MONT 

2.000- 
-DEC-OZ LIS IOTR TREAS NIS FUTURE 03/93 706 .74 708 76 708 .76- 0 .00 
DEC-02 CALL KAR Z003 112 .100 

WESTERN ASSET HIRT 
2.800- 

-DEC-OZ LIS IOTR TREAS IFTS FUTURE 03/03 740 .00 740.00 740 .90- 0 .60 
EIFC-02 CALL NAN 2003 IIZ .000 WESTERN ASSET FORT 

2 DO*- -DEC-02 LIS IOYR TREAS NTS FUTUItE 03/83 771 26 771 26 771 .Zfi- 0 .00 
-DEC-02 CALL MAR 2003 IIZ.000 

WESTERN ASSET NONT 
3 000- 

-DEC-02 LIS IGYR TREAS WrS FUTURE 03/03 1,485.00 1,485 00 1,48S DO- 0.00 
DEC-02 CALL KAR 2003 112.000 WESTERN ASSET Will 



@ Mellon Trustw 
Mellon Bank, NA 

TRANSACTION REPORT 
JILS, FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER Z002 FO[ C I TION 

)I TION 

MM DATE 19-JUM-0 

PAGE 
936 

125701 

RUN DATE 19-JUN-03 
PAGE 937 
HZS7GI TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY 20OZ TW=GH 31 DECEMBER ZOOZ ULF CT79545 
4LCOA FOUNDATION 
FOrTAL FOUNDATION 

rRAN CODE/ 
EFFECTIVE/ fORIGINAL SKARESAPAR VALUE) 
COKMACTIML/ SHARES/PAR VALUE 
9ETTLEMENT SECURITY DESCRIPTION TRADE DATE 

DATE (LOCAL CURR/SETTLE CURB) OASE AMOUNT 

10 
4 000- 

26-MOV-02 90DAY EURaDOLLAR FUT EXP 12/03 2,450 go 
27-NOV-02 CALL DEC 03 093 000 

WESTERN ASSET MWT 

WO 9 000- 
29-MY-02 90DAY EURODOLLAR FUT EW IZ/03 4,6,80.00 
02-13EC-02 CALL DEC 03 098 000 

WESTERN ASSET "GMT 

Ito 9 000- 
29-MM-02 90DAY EURODOLLAR FUT EXP 12/03 41905 Do 
02-DEC-02 CALL DEC 03 098 000 

WESTERN ASSET MQKT 

NO 6 000- 
29-NUV-02 90DAY EURODOLLAR FITT EXP 12/03 31420 go 
02-DEC- 

a 
2 CALL DEC 03 096 000 

WESTERN ASSET MGMT 

NO_ 7 one- 

Cz 
DEC-02 US SYR TREAS HT FUT EXP MAR 03 41696 91 

03-BEC-02 CALL MAR 2003 111 000 
WESTERN ASSET MGKT 

No 7 000- 
02 2 LIS SYR TREAS NT FUT EXP MAR 03 4ffl"6 Z5 
03 Z CALL MAR 2D05 111 000 

f 
WESTERN ASSET MONT 

No 7 000- 

0 
2-DEC-02 US SYR TREAS KT FUT EXP MAR 03 5,105 

03-DFC-02 CALL MAR 2003 111 000 
WESTERN ASSET KGKT 

ACTUAL REALIZED 
SETTLE DATE IWJESTMENT CURRENCY GAIK/LQSS IN 
BASE AMOUNT BASE COST BASE COST BASE CURREK 

2,480 00 Z'4aO 00- 0 00 

4,fiaC .00 4 .680 00- a 00 

4,905 00 4190S 00- a go 

3,420 00 3,420 00- a 00 

4'sa6 .91 4,586 91- a Do 

4,996 25 4,996 ZS- 0 Do 

S'IDS 66 S'IoS 64- 0 00 

UN CODU 
FECTIVE/ IORIGIMAL SkARES/PAR VALUE) 
)KTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
:TTLEMEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
PATE (LOCAL CURR/SETTLE C~M DASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

33 coo 
I-DEC-02 US IOYR TREAS NTS FUTURE 03/03 a 00 a 00 17,100 71 a 00 17,100 71 1 

CALL JAN 2003 312-000 
WESTERN ASSET MGMT 

0 a coo- 
~-MUV-02 90DAV EURODOLLAR FUT EXP IZ/03 S,760 00 5,760 00 5,760 00- a 00 
0-MV-02 CALL DEC 05 098 000 

WESTERN ASSET NGMT 

D 7 000- 
D~-02 90DAY EURODOLLAR FUT EXP 12/03 4,540 00 4,340 00 4,340 on- a 00 
1-MM-02 CALL DEC 05 098 000 

WESTERN ASSET MGKT 

0 7 000- 
C-NW-02 90DAY EURODOLLAR FUT EXP IZ/03 41SIS 00 4,515 00 4,51S .00- 0 go 
I-MOV-02 CALL DEC 05 098-000 

WESTERN ASSET MGMT 

0 a coo- 
0-MOV-02 90DAY EURODaLLAR FM EXP iz/as S'9fio Do 5,960 00 s'9bO Do- a Do 
I-NOV-02 CALL DEC 03 098 000 

WESTERN ASSET MGMI 
4 000- 

I-MV-02 90DAY EURODOLLAR FUT EXP 12/05 2,330 00 21580 .00 2,380 Do- 0 00 
Z-MV-02 CALL DEC 03 098 000 

WESTERN ASSET MGKT 
4 coo- 

I-MM-02 90DAY EURODOLLAR FUT EXP 12/03 2,589 00 Z,360 00 2,380 Do- 0 00 
2-MV-02 CALL DEC 03 093 000 

WESTERN ASSET MONT 



@ Mellon Trustsm 
Mellon Bank . N .A- 

TRANSACTII REPORT 
F 5 FOR THE PERIOD 01 JANUARY 2002)NTHROUrH 31 DECOMER 2002 
CO TIM 
,TAWLTION 

RUN DATE : 19-JUH-03 
PACE% 936 
mmol 

TRANSACTI RF34)RT RUN DATE : I9-JU*-03 
I Gn"45 FOR THE PERIOD 01 JANUARY 20002"THROUGH 31 DECIMM 2002 

PACE;, 939 
COA FOLDIDATION! NZ57 
17AL FOLINDAT 

TOM 

!AN CODEI 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CUAsjEmc1v CAINILOSS IN PATE (LOCAL CURR/SETTLE CURR) DASE A"OUNI BASE AMOUNT BASE COST BASE COST XASE CURRENCY 

11 .000 
--OCT-02 LIS STR TREAS Wr FUT EXP DEC 92 0.00 0 .00 3,913.77 0.00 3.913 .77 1 CALL NOV ZOOZ 113 000 

WESTERN "SET HENT 
1 4 000- 
-OCT-OZ US SYR TREAS NTS FUTURES 2,35S.00 2,3SS .00 2,3SS.00- 0 .00 
M-02 CALL DEC 2002 112.000 

WESTERN ASSET HGKT 

4 000- 
-OCT-OZ LIS SYR TREAS NTS FUTURES 2,417.52 2,417 .52 21417 52- 0 .00 OCT-02 CALL DEC 2002 122 000 

WESTERN ASSET PONT 

!-OCT-02 LIS SYR TREAS NTS hAtOXIIES Z'488 .00 2,490 .96 2,4go Do- 0 .00 
OCT-OZ CALL DEC 2002 112 .000 

WESTERN ASSET HCHT 
12.000 

'-NM-02 LIS SYR TREAS KTS FUTURES "7.56- "7 . 56- 7,ZS2.52 0 .00 fi .ZS4 96 1 MOV-02 CALL DEC 2002 112.000 
WESTERN ASSET KGKT 

3 .004- 
-NUV-QZ LIS SYR IDEAS 90 FUTURES 219 .39 Z19.39 219.39- 0 .00 4VCALL DEC Z002 113 .000 

WESTERN ASSET Mff 

3 000 
-NOV-OZ US SYR TREAS 9D FUTURES 0.00 0.00 Z19.39 0 00 219.39 1 CALL DEC 2002 113 000 

WESTERN ASSET HMT 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 

WGA 
SHARES/PAR VALUE ACTUAL REALIZED 

TTLip 
SECURITY DESCRIPTION TRAM DATE SETTLE DATE INVESTMENT CURRENCY rAIKILOSS IN DA (Loc R/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

2 .000- DEC-02 US SYR TREAS ITT FUT EXP HAR 03 I'6AA.z6 1,6".26 1,646.26- 0 00 -DEC-OZ CALL KKR 2003 111 000 
WESTERN ASSET POff 

6 .000- 
-DEC CZ 

US SYR TREAS WT FLrT EXP HAR 03 S'032 .50 5,032.50 5,032.SO- 0.08 DEC:02 CALL KAR 2003 111 000 
WESTERN ASSET MORT 

7 .000- 
-DEC-02 US SYR TREAS XT FUT E31P MAR 03 5,871 .ZS 5,971 .ZS 5,871.ZS- 0.00 --DEC-02 CALL MAR Z003 111.090 

WESTERN ASSET HCKT 
7 .000- 

DEC-02 US SYR TREAS NT rLrF E)W MAR 03 5,960 ." 5,960 .66 5,960."- 0.00 ,-DEC-02 CALL KAR 2003 111.090 
WESTERN ASSET HWT 

0 
!-OCT-02 LIS SYR TREAS KT FU3T1 EOWI DEC 02 1,016.25 1,016 .ZS 1,016.ZS- 0.00 --OCT-02 CALL NOV ZDOZ 113.000 

WESTERN ASSET NCKT 
4 .000- 

--OCT-02 LIS SYR TREAS KY FUT EXP DEC 0Z 1,417 .52 1,617 .SZ 1,627.SZ- 0.00 --OCT-02 CALL NOV 2002 113 000 
WESTERN ASSET WENT 

4 000- 
--OCT-OZ LIS 5YR TREAS NT FUT EXP DEC 02 1'"0.00 1,460.00 1,480.00- 0.00 --OCT-02 CALL NOV 2002 113.000 

WESTERN ASSET HCHT 



TR HSACTION REPORT 
G39ks FOR THE PERIOD 01 JXRY 2002 THROUGH 51 DECEMBER ZOOZ . OAJWATION 

FAL 
a 
DATION 

W CODE/ 
~ECTIVE/ IORIGIWAL SKARES/PAR VALUE) 
4TRACIUAL/ SRARIES/PAR VALUE 
FILEMENT SECURITY DESCRIPTION TRADE DATE 
DATE fLOCAL CURR/SET7LE CURRI BASE AMOUNT 

M 
0 AL 
A6 CONTRACTS 

TRIDEF---SETTM CURRENT PERIOD 
U S DOLLAR 351,030 71 

FOREIGN (BASE VALLPE) 0 00 

TRADED - PENDING SETTLEMENT 
U S DOLLAR 0 00 

FOREIGN (BASE VALUE) 0 09 

SMLE13 - TRADED PRIOR PERIOD 
U S DOLLAR 0 oc 

FOREIGN (BASE VALUE) 0 09 

ACTUAL 
SETTLE DATE INVESTMENT 
BASE AMOUXT BASE COST 

REALIZED 
CURRENCY GAIN/LOSS IN 
RASE COST BASE CURREN" 

SSI,030 71 273,256 12- a Do 77,772 59 1 

0 .00 0 Do 0 go 0 00 1 
0 00 C 
0 00 1 
0 00 S 

0 .00 0 on 0 00 0 00 1 
0 go 0 Do 0 .00 a go I 

0 .00 C 

a 00 0 00 0 00 
0 00 a 00 0 cc 0 00 T 

0 00 S 

RUM DATE 19-JUH-ON 
TRANSACTION REPORT PAGE 941 

LF C776845 FOR THE PERIOD 01 JAWARY 2aGZ THROUGH 31 DECEMBER 2002 NZ5701 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ CORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHAMS/PAR VALUE ACTUAL REALIZED 
FTTLEKENIT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIM/LOSS IN 

DATE (LOCAL CURR/SETTLE CUM BASE AMOUNT RASE AMOUNT BASE COST BASE COST EASE CURREKY 

351,030 71 3SI,030 71 273,258 12- 0 00 77,772.59 1 
a 00 0 00 a Do 0 .00 0 00 1 

0.00 C 
0 00 T 
a 00 s 

0 Do a Do 0 go 0 00 0 .00 1 
a go 0 00 a go 0.00 0 00 1 

0 .00 C 

0 00 a go 0 00 a Do 

0 Go 0 Do 0 00 0.00 0 00 1 
0 .00 S 

0 

@ Mellon Trustsm 
Mellon Bonk, N A 

RUN DATE 19-JM-03 
P GE 
AG 94o MZ5701 

OTAL 
RITTEN CALL OPTIONS 
TRADED - SETTLED CURRENT PERIOD 

U .S DOLLAR 

FOREIGN (BASE VALUE) 

TRA13ED - PENDING SETTLEMENT 
U S DOLLAR 
FOREIGN (BASE VALUE) 

SMLED - TRADED PRIOR PERIOD 
U S DOLLAR 
FOREIGN (BASE VALUE) 



@ Mellon Trustsm 
Mellon Bank. NA. 

TRANSACTI FOR THE PERIOD 01 JAWJARY DOW REPORT 

`GtWT 
ION 

20 
Z THROUGH 31 DECENINER 2002 

In TION 

RUN RATES 19-AN-63 
PACE : 942 
PL25701 

RUN DATE : 19-JLN-03 
TRANSACTION REPORT PAGE : 943 

F C775MS FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEXSER ZOOZ KZ5701 
CDA FOUNDATION 
ITAL FOUNDATION 

tAN CODE/ 
'FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
"ITRACTUhL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY rAIN/LOSS IN 
DATE -ILOCAL CURRIZSETTLE CORR) BASE ANOUNT LAM AMOUNT BASE COST BASE can BASE CURRENCY 

2.000- 
:_NOV-02 US TREAS SO FUTURES EV MAR 03 3,458.76 3,4S8.7fi 3,458.76- 0.00 
,-#M-02 PUT KAR 2003 108.000 

WESTERN ASSET MWIT 
1 2 .000- 
,-NOV-OZ US TREAS SO FUTURES EXP NAR 03 5,490.08 3,490 .00 3,490.00- 0.00 
i-NOV-0Z PUT MAR Z003 108 000 

WESTERN ASSET HGNT 
1 2.600- 
.-MV-02 US TREKS 30 FUTURES ESP HAR 03 4'"S.00 4,865.00 4,"5.00- 0.80 
I-MY-02 PUT NAR Z003 103 .000 

WESTERN ASSET NOT 
I Z 906- 
;-NQV-OZ US TREAS SO FUTURES EXP KAR 03 4,896.Z6 4,896.26 4,896.Zfi- 6 .00 
I-NOW-OZ PUT NAG 2003 108.000 

WESTERN ASSET PONT 

1 2.000- 
i-NOV-02 US TREAS SO FUTURES EXP MAR 03 4,9z7 so 4.927.50 4,9z7 .50- 0 .00 
I-MY-02 PUT MAR 2003 208.000 

WESTERN ASSET HCHT 
S.060 

LIS TREAS 50 FUTtXtES EXP NAR 03 12,837 .50- 12,837.SO- 9,818 .77 0 .00 4,018.73-1 
PUT MAR Z003 108 000 
WESTERN ASSET HUNT 

i-NOV-02 US TREAS SO FUTLOVIEL MAR 03 10,832 .52- 10,a32.52- 7,10S 00 0.00 3,7Z7 .SZ-I 
i-NOV-OZ PLIT MAR 2003 103.000 

WESTERN ASSET NONT 

a cmu 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
HTRACTUAU SHARES/PAR VALUE ACTUAL REALIZED 
TTLENENT SECURITY DESCRIPTION TRAM DATE SETTLE DATE INVESTMENT CURRENCY GAIK/LOSS IN 
DATE (LOCAL CURR/SEITLE CURR) BASE -AMOUNT BASE A"GUNT BASE COST BASE COST AM CURRENCY 

ITTEN PUT OPTIONS 0 INDICATES PENDING SETTLEMENT) 

FUTURES CONTRACTS 

U.S . DOLL 
4.000- 

-I=-OZ US TREAS AD FUTURES EXP PAR 03 7,04Z.SZ 7.04Z.SZ 7,042.52- 0 .00 
NW-62 PUT NAR 2003 108 .00:00 

WESTERN ASSET HrK7 

7 
-NOV-02 US TREAS 90 FUTURES EXP NAN 83 12,433 ?S 12,433.7S 12,433.75- 0 .60 
-NOV-92 PUT HAR 2003 106 .000 

WESTERN ASSET HGHT 
2 .909- 

-IM-02 LIS TREKS 30 FUTURES EXP HAR 03 3,208 .76 3,208.76 3,208 .76- 0 .90 
-Nw-02 PUT MAR 2003 108 .800 

WESTERN ASSET NPIT 
2 000- 

-NOV-62 US TREKS SO FUTURES ESP MAR 03 3,240 00 3,Z40.00 3,240 .01- 0.00 
NOV-0z PUT MAR 2003 106.000 

WESTERN ASSET MONT 
2.000- 

-NOV-02 LIS TREAS 30 FUTURES EXP HAS 03 3,552.50 3,SSZ .50 3,SSZ so- 0 .00 
NOV-0Z PUT HAS 2003 108.000 

WESTERN ASSET MONT 

2 000- 
.-MOV-02 US IDEAS SO FUTURES EXP HAR 03 3,583.76 3,SSS.76 3,583 .76- 0 .00 
*OV-02 PUT HAS 2005 10a.000 

WESTERN ASSET MONT 



@ Mellon Trust"' 
Meflon Bartic, N.A 

TRANSACTION REPORT 
IF [ 

C 
_AM4S FOR THE PERIOD 01 JANUARY 2002 THROUCH 31 DECEMBER ZOOZ 

372WEDIATHOONK 

PUM DATE 19-JUM-03 
PACE 9" 
MZS?DI 

RAW CODU 
PFECTIVE/ 

(ORIGINAL SHARESIPAR VALUE) UNTRACIUAL/ SHJ0OES/PAR VALUE ACTUAL REALIZED 
LITLEMEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREWY GAIN/LCM IN 
_2A1L__ (LOCAL R/SETTLE CURR) BASE AMOUNT IM AMOUNT EASE COST BASE COST BASE CURRENCY 
0 1 000- 
fi-DEC-02 US TREAS So FUTURES EXP MAR 03 11604 .39 1,604 38 1,604 so- a 00 
9-DEC-02 PUT MAR 2003 108 000 

WESTERN ASSET MGMT 
a 2 000- 
6-DEC-02 US TREES ED FUTURES EXP MAR 03 3,240 00 3,240 00 3,240 DO- 0 00 
9-DEC-02 PUT MR 2003 log 000 

WESTERN ASSET MW 

2 Do*- 
b-DEC-02 US TREAS ED FUTURES EXP MAR DS 4.302 .50 4,302 50 4,302 so- 0 Do 
9-DEC-02 PUT MAR 2003 108 000 

WESTERN ASSET MOTT 

0 2 goo- 
9-DEC-02 US TREAS ED FUTURES EXP MAR 03 4,063 76 4,083 76 4,OaS 76- 0 cc 
O-DEC-02 PUT MAR 2003 105 000 

WESTERN ASSET KGKT 

0 2 008 
O-DEC-OZ US TREAS ED FUTURES EXP MAR 03 3,228 76- 3,228.76- 5,552 So 0 Do 3Z3 74
1-13EC-02 PUT MAR 2003 108 006 

WESTERN ASSET MGMT 
a 3 coo 
O-DEC-02 LIS TREAS ED FUTURES EXP MAR 03 4 .890 DO- 4,590 GO- 4,828 76 0 00 61 

24-I-UEC-OZ PU-T MAR 2003 108 000 
WESTERN ASSET KGMT 

to 4 COO- 
3-DEC-02 LIS TREAS So FUTUIMES EXP MAR 05 5,bOS 00 5,605 09 5160S So- 0 00 
6-BEC-02 PUT MAR 2003 106 000 

WESTERN ASSET MONT 

TRANSACTION REPORT 
RUN DATE 19-JUN-05 

%LF C778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
PAGE 945 

U.CDA FOUNDATION 
"ZS701 

fQTAL FOUNDATION 

TRAM CODE/ 
-FFECTIVE/ 1DRIGIMAL SHARES/PAR VALUE) 
-ONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
,EITLEMENT SECURITY DESCRIPTION TRADE DATE SOTLE DATE INVESTMENT CURRENCY GAIN/LOSS I" 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT EASE AMOUNT RASE COST BASE COST BASE CURRENCY 

do 2 000- 

I 
S-DEC-OZ US TREAS ED FUTURES EXP MAR 03 2,533 76 2,833 76 2,833 76- a 00 

16-DEC-02 PUT MAR 2003 103 000 
WESTERN ASSET MIGNI 

40 2 000- 
Z2-OCT-02 US TREAS So FUTURES EXP DEC 02 1 '"D 00 1'"0 Do 11990 Do- a Do 
Z3-OCI- 

0 
2 PUT DEC 2002 106 000 

WESTERN ASSET KCHT 

40 2 DOO- 
22-MT-02 M TREAS SO FUTURES EKP DEC OZ 2,021 26 2,021 26 2,OZ1 26- 00 
Z3-OCT-OZ PUT DEC 2002 106 000 

WESTERN ASSET NGMT 

CO 1 000 
DI-MOV-OZ US IDEAS ED FUTURES EXP DEC 02 161 ZS_ 161 25- "S 00 0 Do 333 75 
#*-MDV-02 PUT DEC 2002 206 000 

WESTUM ASSET MONT 
EW 3 000 
Z3-NOV-02 US TREAS to FUTURES ENP DEC 02 0 Go a no 3,016.26 D 00 3,016 Z6 

PUT DEC 2002 106 000 
WESTERN ASSET MW 

No 2 000- 
OZzl[OV-02 US TREAS BUS FUTURES EXP DEC02 1,083 76 1,083 76 1,093 76- 0 00 

02 PUT DEC zoo 2 110.000 
WESTERN ASSET MSMT 

W 2 Do*- 
07-kDV-02 US TREAS EDS FUTURES EXP DEC02 1,115 go 1,11S do ]']Is Do- 0 00 
08-MOV-02 PUT DEC 2002 110 000 

WESTERN ASSE-r MGMT 



SUN DATE' 19-JLN-03 
PACE : 947 
HZ5701 TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECENIER 2002 LF 9776845 
LCOA FOUNDATION 
nAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARESfPAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE 
ET7LENENT 

5ECURQ%MLIPE 
TION TRADE DATE 

-miL--- (LOCAL CURR BASE AMOUNT 

0 3 Dan- 
I-OCT-OZ US IOYR TREAS NT FUT EXP MAR03 5'Z&I 89 
Z-OCT-OZ PUT KAR 20OZ 112.00 

WESTERN ASSET NGKT 

0 
3 Sao- 

S-OCT-OZ US IOVR TREAS PIT FUT ESP 1=03 fi'qzZ .5O 
fi-OCT-OZ PUT KAN ZOOZ 112 00 

WESTERN ASSET "GKT 

0 3.000-
S-WT-02 LIS ICYR TREAS MY FUT ESP MAR03 6,969 39 
fi-OCT-02 PUT WAR 20OZ 112.00 

WESTERN ASSET FIGHT 

0 
3 000- 

S-OCT-OZ US IOYR TREAS MY FUT ESP MAROS 7,016.2s, 
6-OCT-OZ put "a z0oz 112 .00 

WESTERN ASSET HUNT 

a 
2-006 MR03 

1~10V-OZ US IOTR TREAD NY FU7 3,541 .26-
8-NUV-OZ PUT MAR 2002 112.00 

WESTERN ASSET PIGNT 

5:0 US IOYR TREAS KT FUT 3,572.50-PAR03 
a PUT MAR 2002 112.00 

WESTERN ASSET HUNT 

0 
Z.901-

5-M-OZ US IOTR TREAD NY FUI ESP KAROS 3'"S . 00 
8-NUV-OZ PVT MAR 2002 LIZ 00 

WESTERN ASSET NGHT 

ACTUAL REALIZED 
SETTLE DATE INVESTKENT CURRENCY GAIN/LOSS IN 
BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

S'ZaI .S9 5,Z81 .89- 0 .00 

6,9Z2 .50 6'qzZ.So- 0.00 

6,969 39 6,%9 39- 0 .00 

7,016.ZS 7,016.ZS- 0 00 

3,541 .26- 3,S21 .26 0.00 20 00-1 

S'S72.50- 4,0".Is 0.00 495.63 1 

3,865 .00 5.66S.00- 0.00 

@ Mellon Trust GA 
Mellon Bank, NA 

RUN DATE 19-JLN-03 
TRANSACTION REPORT PAGE : 946 

FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECEMBER ZOOZ "3701 
TI 

N 4TAL L5 TISH 

AN CODE/ 
FECTIVF,1 VA(DERIGINAL SHARES/PAR VALLE) 
WRACTUAL/ SHARES/PAR 

LU ACTUAL REALIZED 
TTLEHENT SECURITY DESCRIPTION TRADE DATE SETTLE 12ATE INVESTMENT CURRENCY GAIN/LOSS IN 

(LOCAL C a/SmLE am) BASE AMOUNT UK A"OUNI SASE COST BASE CM BASE CURRENCY 

2 .000- 
-my-02 US TREAS DOS FUTURES EXP PEC02 I'l" zfi I'l".26 0 .00 
NOV-02 PUT DEC 2902 110 .000 

WESTERN ASSET NGHT 
2 000- 

.-NOW-02 US TREAS SOS FUTUltES EDP 13ECOZ 5U.76 583.76 583.76- 0.00 
-M-02 PUT DEC 2002 110 .000 

WESTERN ASSET HCHT 

RES EW DECOZ 615 so fils .40 61S.00- 0.00 :-NOV-02 LIS 7RFAS SOS rUTU 
2 000- 

--mm-Oz PUT DEC ZOOZ 110.000 
WESTERN ASSET WONT 

2 000- 
:-NOW-62 LIS TREAS SOS FUTURES EXP DECOZ 6". 26 4" . 26 6" . 26- 0 .00 
-NOV-02 PUT DEC 2002 110 .000 

WESTERN ASSET HGKT 

:-NDV-02 US TREAS SOS FUTtM2EOSOE*XP DECOZ 740.00 740 .00 740 .00- 0.00 
~141V-02 PUT DEC ZOOZ 110.060 

WESTERN ASSET NGHT 

FUTURES EXP DECOZ 260 .00- Zfid .@O- 1,083.76 0 .00 60.76 1 !-NDV-OZ US TREAS SDS 
Z 000 

,-NDV-OZ PUT DEC ZOOZ 110 000 
WESTERN ASSET PIGHT 

12 000 
i-MV-02 LIS TREAS DDS FUTURES EXP DECOZ 0 00 0.00 4,346 .28 0 Do *,&" . 28 1 

PUT DEC ZOOZ 110 000 
WESTERN ASSET WONT 



RUN DATE 19-JUN-03 
PACE 949 
KZ5701 TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY 2102 THROUGH 31 DECEMBER 2002 .LF C778CAS 
.LCOA F"DATION 
OTAL FOLOWDATION 

PAN CODE/ 
FFECTIVE/ (ORICIKAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE 

DATE (LOCAL CUFR/SETTLE CURR) BASE AMOUNT 

to 2 000- 
19-DEC-OZ LOS IOYR TREAS VT FUT EXP KAR03 5,115 00 
O-DEC-02 PUT WAR 2002 112 00 

WESTERN ASSET MGM 

10 2 000- 
1-DEC-02 LOS IOYR TREAS HT FuT EXP M&RO3 3,146 26 
O-DEC-02 PUT KAN 2002 112 00 

WESTERN ASSET MGMT 

:0 1 coo 
il-BEC-02 US ICYR TREAS KT FUT C)OP KKR03 1,098 75-
t2-DEC-02 PVT MAR 2002 112 00 

WESTERN ASSET NGHT 
2 ago '0 

?6-DEC-02 LIS )CYR TREAS HT FUT EXP KAR03 1,322 So-
!7-13EC-02 PUT MAR 2002 112 00 

WESTERN ASSET HCHT 

to 6 coo- 
12-OCT-02 US LOYD TREAS NIS FUT EXPIZ/02 2,ZZO 00 
z3-OCT-OZ PUT OCT zooz 112 coo 

WESTERN ASSET MM 

do 3 000- 
22-fZ US IOYR TREAS KTS FIT EXPIZ/02 I .IS6 89 
Z3_ 2 PUT OCT 2002 IlZ 000 

WESTERN ASSET MONT 

co 9 000 
?3-OCT-OZ US IOYR TREAS NTS FUT EXPIZ/02 1,732 SO-
24-00-02 PUT My 2002 112 000 

WESTERN ASSET "GMT 

ACTUAL REALIZED 
SE77LE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
CASE AMOUNT BASE COST BASE COST SASE CURREK 

3,115 00 3,115 .00- 0 00 

3,146 26 3.146 .26- a cc 

i,o9a 75- Z,338 .7S 0 Do 1,240 00 1 

I,SZ2.50- 4 .286.88 0 00 2,9" 38 1 

Z'2ZO 00 2,220 Do- 0 00 

1,156 69 1,156 .89- a 00 

1,732 SO- 3,376 89 0 go 1,644 59 1 

@ Mellon Trustw 

Mellon Bank, N-A 

TRANSACTI N REPORT 
RUN DATE 19-JUN-03 

F 
01 S 

FOR THE PERIOD 01 JANUARY 20002 THROUGH 31 DECEMBER 2DOZ 
PACE 9" 

C LWATION 
NZ57il 

TAL TION 

AN CODE/ 
FECT IVE/ (ORIGINAL SHARES/PAR VALUE) 
#4TRACTUAL/ SHARES/PAR VALUE ACTUAL 

REALIZED 
TTLEMEM7 SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREN" CAI 

N 
BASE CURRENCY DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST JASE COST /LOSS IN 

2 000- 
-NOV-OZ US IOYR TREAS NT FU7 EXP MAROS 3'a9b 26 31696 Z& 5,896 26- 0 00 
--NOV-02 PUT MAR ZOOZ 112 00 

WESTERN ASSET WENT 

:-NCV-02 LIS IOYR TREAS HT FU?OE0XP MAR03 3,927 50 3,9Z7 .SD 3,927 SO- a Do 
I-NUV-OZ PUT MAR 2002 IIZ 00 

WESTERN ASSET MONT 
2 Coo- 

:_NDV-02 M IOYR TREAS MT FUT EXP MAR03 51958 76 3,9SA.76 3,958 76- 0 00 
I-MOV-DZ PUT MAR 2002 112 00 

WESTERN ASSET MGMT 

I-NDY-02 US IOYR TREAS HT 3.478 76- 3,478 76- 4,2`71 ZS a 00 792 49 1 NOT 
a 
&P KAR03 

P-NOV-02 PUT MAR 2002 112 00 WESTERN ASSET KENT 
2 000 

I-MV-02 US IDW TREAS KT FUT EXP MAR03 3.510 Do- 31510 to- S'Aso 63 0 Go 370.63 1 
)-NOW-02 PUT MAR 2002 112.00 WESTERN ASSET MCMT 

3 000 
S-ON-02 US ICYR TREAS HT FUTF EXP KAR03 61611 39- 6poll 89- 6 .933 .13 0 00 126 .26 1 
b-NUV-02 PUT MR 2002 112 00 

WESTERN ASSET K9MT 
2 000 

7-MM-02 LIS IOYR TREAS NT FUT EXP KAR03 3,729 76- 3,729 76- 4,646.26 a no 917.50 1 
P-MOV-92 PUY MAR 2002 132 00 

WESTERN ASSET MGMT 



RUN DATE : 19-JUN-03 
TRANSACTION REPORT PACE : 951 

F G770845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECERIER 20OZ RZ5761 
COA FOUNDATION 
TAL FOUNDATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARESMAR VALUE) 
NTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY 13ESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
-2&U- (LOCAL RLSETTLE CURR) BASE AMOUNT BASE AMOUNT -AASLXMI BAK COST BASE CURREN" 

-NOV-92 US IOTR TREAS NT FUT 207 .52- Z07 .SZ- 1 .167 .50 0 do 959.99 1 4-006 imoz 
-NOV-§Z PDT DEC 02 IIZ 000 

WESTERN ASSET MORT 

-NOV-02 LOS 20TR TREAS NT FUT 51 .88- ST ."- 33B.75 0 .00 286.87 1 1-006 I?JOZ 
NOV-02 PUT DEC 02 112 .000 

WESTERN ASSET NrKT 

-NOY-02 US IOTR TREAS XT FUT 67 .50- 67 .50- 358.75 a do m.Zs 1 I 00ba. I?JOZ 
ON-42 PUT DEC 02 112 000 

WESTERN ASSET "CRT 

1.000 
-NOV-0Z US IQVR TREAS HT FUT EV IZ/0Z 20 .63- 20 .63- 338.75 0.00 318 .12 1 
"DV-OZ PUT DEC 02 112 .000 

WESTERN ASSET "GKT 

4 .000 
-NOV-12 US 10YR TREAS Orr FUT EKP IZ/02 0 .10 0 .00 1,480 .00 a as 1,480 .00 1 

PUT DEC 0Z 112 .000 
NE.TTERN ASSET POW 

2 .000- 
-NOVm2Z LIS IOYR TREAS NIS FUT DEC 02 SZI .Zfi SZ1 26 521 .26- 0 no 

PUT DEC ZOOZ 113 .00:00 
WESTERN ASSET HCHT 

"S Z 
NW-02 US 20YR TREAS KtS ~R DEC 82 55Z.50 552.50 SSZ .SO- 0.80 
-NOV-82 PUT DEC ZOOZ 123 000 

WESTERN ASSET NONT 

@ Mellon Trustsm 
MAIM Bank. N~A- 

RUN SATE : 19~-.&K-03 
TRANSACTION 03MU PAGE : 9" 

FOR THE PERIOD 01 JANUARV 2002 THROUGH 31 DECENINER 2202 KZS74I 
04WTTION TA, 111 

AN COOE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NTRACTUAL/ SHARES/PAR VALLE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREWV GAINfLOSS IN 
DATE (LOCAL CURR/SETTLE CURRI BASE AMOUNT bASE Ammm BASE COST BASE COST BASE CURREPICT 

3 *DO- 
-NOV-1Z US 18TR TREAS NT FUT ESP IZ/02 641. 25 641 .Z5 641 .25- 0.00 
*G1V-0Z PUT DEC 02 IIZNDWO 

WESTERN ASSET 
3 000- 

-NOV-1Z US IffVR TREAS HT FUT ESP IZ/OZ 6". 14 Am. 14 6". 14- 0.00 
NW-02 PUT DEC 0Z 112.000 

WESTERN ASSET "CHT 

3.000- 
-NOV-02 US ICTR TRFAS NT MY E)1P 12102 755.00 735.00 73S .00- 0.00 
MOV-02 PUT DEC OZ 112 000 

WESTERN ASSET "GKT 
3 006- 

-NOV-12 LIS 10TR TREAS Wr FUT EXP IZ/02 9Zz .SO 922.50 9zz.so- 0 .86 
-0119-02 PUT DEC 02 IIZ 000 

WESTERN ASSET MONT 

3 .000- -M-02 US IOVR TREAS NT FUT ESP IZ/0Z 1,016 .ZS 1,016 .ZS 1 .016.ZS- 0 .00 
-NDV-@Z PUT DEC 02 112.000 

WESTERN ASSET HM 

4 000- 
-NOV-02 LIS IOTR TREAS HT FUT ESP IZ/02 2,480 .80 1,480 .00 1,480.90- 0 ad 
NOV-8Z PUT DEC at 112.000 

WESTERN ASSET FEW 
6 .000 

-NDV-02 US IDYR TKAS ITT FUI EXP 12/02 540 .00- 540 .00- 1,419.39 0.01 2,2".39 1 
NOV-0Z PUT DEC 92 IIZ.000 

WESTERN ASSET WENT 



TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ 

RUN DATE 19-JUM-03 
PAGE 953 
M25701 

kLF C778845 
kLCOA FOUNDATION 
rOTAL FOLMDATION 

TRAM CODE/ 
-FFEC71VE/ (ORIGINAL SHARES/PAR VALUE) 
-ONTRACTUAL/ SHARESfPAR VALUE 
,FTTLEMEKT SECURITY DESCRIPTION TRADE DATE 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT 

wo 4 000- 
10-DEC-02 US JOYR TREAS NTS FUT EXP 3/03 1,917 52 
11-BEC-02 PUT DEC 112 000 

WESTERN ASSET MGKT 

wo 2 000- 
lo-DEC-02 LIS IDYR 7REAS MTS PUT EXP 3/03 990 00 
II-DEC-02 PUT DEC 112 000 

WESTERN ASSET NOT 

EW 6 Ono 
Z8-OEE-OZ US 10YR TREAS HIS FUT EXP 3103 0 go 

PUT JAN 112 coo 
WESTERN ASSET KGHT 

No 3 coo- 
13-DEC-02 LIS JOYR TREAS W FUT EXP 03/03 1,48S 00 
16-DEC-02 PUT JAN 2003 113 ago 

WESTERN ASSET MGMT 

EN 3 coo 
28-DEC-02 US IOVR TREAS HT FUT EXP 03/03 0 Do 

PUT JAN 2003 113 000 
WESTERN "SET HUNT 

WEI 6 000- 
is 

-02 
90DAY EURODOLLAR FUT JUN 03 2,595 00 

16:O'j- 2 P9LruT JUN 2005 a97 SOO 
WESTERN ASSET MCKT 

Wo v 6 ODO- 
15-DCT-02 90DAY EURODOLLAR FUT JUN 03 Z,74S 00 
16-DCT-02 PUT JUN 2003 097 SOO 

WESTERN ASSET MIGHT 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
BASE AMOUNT BASE COST BASE COST BASE CURRENCY 

1,917 52 1,917 52- a 00 

990 00 990 .00- D Do 

0 00 2,907 52 0 no 2,907 52 1 

1,485 00 1,485.00- D 00 

0 00 1,435 00 0 00 1,45S 00 1 

21595 00 2,595 Do- a Do 

2,74S 00 2,745 DO- 0 00 

@ Mellon Trustm 
Mellon Bank, N.A 

RM DATE 19-JUM-03 
TRANSACTION REPORT PACE 952 

F cdlkms FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER za02 MZ5701 
COJWATION 
ff V A71M 

tAN CODE/ 
FECTIVE/ (ORIGINAL SHARESMAR VALUE) REALIZED WtRACTUAL/ SHARES/PAR VALUE ACTUAL 
:rrLEMEWT SECURITY DESCRIPTION TRADE DATE 

SET 
TLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/sETTLE CURRI BASE AMOUNT BASE AMOUNT BASE COST BASE COST BASE CURRE 

1 4 001 0 00 1,073 76 a 00 1,073 76 1 5-NN-02 US IOYR TREAS NTS FUT DEC OZ 0 .00 
PUT DEC 2002 113 000 
WESTERN ASSET MGMT 

3 a 000- 
S-DEC-02 US IOYR TREAS KT FUT EXP MAROS 4,585 04 4,56S 04 4,S85 04- 0 OR 
6-DEC-02 PUT JAN 2005 110 000 

WESTE31H ASSET MGMT 

0 1 coo- 
5-DEC-02 US IDYR TREAS NT FUT EXP MAROS 5ag 75 558 75 S88.75- a 00 
6-DEC-02 PUT JAN 2005 110 000 

WESTERN ASSET MGM 

a 9.000 
I-DEC-02 LIS IOYR TREAS MT PUT EXP MAROS 466 92- 466 92- 5,173 79 0 00 4,706 87 1 
2-13EC-02 PUT JAN 2005 110-000 

WESTERN ASSET KGMT 

0 2 000- 
O-DEC-02 US IOYR TREAS NT FUT EXP 03/03 4sa 76 458 76 455 76- a 00 
I-DEC-02 PUT JAN 2003 111 .000 

WESTERN ASSET MGMT 

a 2 000- 490 go 490 00- 0.00 O-DEC-02 US IOYR TREAS NT FUT EXP 03/03 490 Go 
I-DEC-02 PUT JAN ZOOS 111 000 

WESTERN ASSET RGHT 

4 000 a no 948 76 a Go 948 76 1 8-11EC-02 US IOYR TREAS NT FUT EXP 03/03 0 no 
PUT JAN 2003 111 000 
WESTERN ASSET NGHT 



DUN DATE : 19-JLM-03 
TRANSACTION REPORT PACE : 9SS 

F G778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEPRIER ZOOZ M701 
COW, FOUNDATION 
TAL FOUNDATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WIRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 

TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL CURR/SEITLE MAINE) BASE AMOUNT OM AMOUNT _AASE COST BASE COST BASE CURRENCY 

-DEC-02 90DAY EURODOLLAR FUT JU19 03 330 .00- 330 Do- 3,445 00 0.00 3,11S 00 1 6.000 
-DEC-02 PUT JUN 2003 097.500 

WESTERN ASSET NQ11T 

zo 000- 
:OCT-002 96DAY EURODOLLAR FUT EXP IZ/QZ za,400 .00 26,400 .00 Z&,400 Do- 0.00 OCT- 

2 PUT DEC ZOOS 097 Soo 
WESTERN ASSET MET 

20 000- 
-OCT-OZ 90DAY EURODOLLAR FLIT EXP IZ/112 Z8,900 .00 26,900 .90 28,980 Do- 0.00 
-OCT-OZ PUT DEC ZOOS 097.500 

WESTERN ASSET MET 

8.000- 
-OCT:02 90DAY EURODOLLAR FUT DW IZ/02 11 .960 .00 11,960 00 11,960 .00- 0 .00 
-OCT OZ PUT DEC 2003 097 SOO 

WESTERN ASSET HGKT 

a 000- 
-OCT-02 90DAY ELMODOLLAR FUT EXP IVOZ 12,160 .00 12,160 .00 12,160.00- 0.00 
-OCT-02 PUT DEC ZOOS 097.500 

WESTERN ASSET MERIT 

6.000- 

:30 
90DAY EURODOLLAR FtrF EXP IZ/02 10,%0 .00 10,960 .00 10,%0 Do- 0.00 
PUT DEC 2003 097 500 
WESTERN ASSET MGM 

8.000- 
-OCT 90DAY EURODOLLAR FUT EXP IZ/02 12,160 .00 11,160 Do 1111" .00- 0.00 
-OCT :Q*Zl PUT DEC 2003 097 SOO 

WESTERN ASSET MM 

@ Mellon Trustsm 

Mellon Bank. NA 

TRANSACTION REPORT 
RUN DATE : 19-JU*-65 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECENOER ZOOZ 
PACE : 954 

Tian 
1125701 

ALSTION 

A cow 
ECTIVE/ (ORIGINAL SKARrS/PAR VALUE) 
ITS! CTUAU ACTUAL REALIZED 
'TL= 

SECLPXAtR,TY/PVANCVRA,LUE 
PTION TRADE DATE SETTLE DATE INVESTMENT CURREN0 GAIK/LOSS IN 

DATE (LOCAL CURR/SET7LE 
CUENU BASE AMOUNT BASE ANOUNT NAM COST BASE CM BASE CURRENCY 

6 000- OCT-OZ 90DAY EURODOLLAR FUT JUN 03 Z1895.00 2,695.80 Z,89S Do- 0 .00 
OCT-OZ PUT JUN 2003 097 SOO WESTERN ASSET NQKT 

4 000- 
OCT-OZ 90DAY ELRODULLAR FUT JUN 03 Z,130 .00 Z,13@.OD 2,130 .00- 0.00 
OCT-OZ PLFF JUN 2003 097 580 WESTERN ASSET NCKT 

4 alo- 
OCT-02 90DAY EURODOLLAR FUT JUN 03 z,z3O.OO 2,Z50.00 Z,230.00- 0.00 
OCT-QZ PUT AM 2003 097 SOO WESTERN ASSET NCKT 

4 .080- 
-OCT-02 9OUAY EURODOLLAR FUT JUN 03 2,330.00 2,330 .00 Z.330 .90- 0 .00 
-OCT-02 PUT JUN 2003 097.500 

WESTERN ASSET MET 

!6 03 3,510 .00 0 00 2,670 .00 1 -DEC-02 90DAY EURODOLLAR FUT 840 .00- 940 .8D_ 
DEC-OZ PUT JUN Z003 097 500 

NESTE" ASSET NONE 
8.000 

:DEC-OZ 90DAY EURODOLLAR FUT JUN 03 440 .00- 440 .00- 3,760.00 0 00 3,520.08 1 
DEC-OZ PUT JUN 2003 097 500 

WESTERN ASSET HCHT 

F&STOSUN 03 440 .00- 440 Do- -DEC-112 90DAY EURODOLLAR 4,210.00 0.00 5,778.00 1 a 
BEC-02 PUT JUN Z003 097 .500 

WESTERN ASSET NCKT 



@ Mellon Trustm 

Mellon Bank, N A 

TRANSACTION REPORT 
RUN DATE : 19-AIN-03 

e'# ON 
FOR THE PERIOD 01 JANU1UtV 

PACE 956 

OA ATI 
20OZ THROUGH 31 DECE10" ZOOZ HZS?OI 

AL 
.I LOW 

N CODE .' CC711E/ IORIGINAL SHARES/PAR VALLE) 
nRACTUAL/ SHARESIPAR VALUE ACTUAL REALIZED 
ILEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 
DATE (LOCAL CURR/SETTLE CUR) BASE AMOUNT BASE A"OUKT BASE COST BASE COST BASE CURREN" 

12 000- 
OCT-02 90DAY EURODOLLAR FUI EXP IZ/02 21,240 00 ZI'Z4O 00 21,240 00- a 00 
OCT-02 PUT DEC 2003 097 500 WESTERN ASSET MCHT 

NDV-02 90DAY EURODOLLAR FUT EXP IZ/02 6,960 00 6,960 00 61960 00- 0 00 A 000- 
-MV-02 PUT DEC 2003 097 .500 

WESTERN ASSET MONT 
a 000- 

-NOV-02 90DAY EURODOLLAR FUT EXP IZ/OZ 7,160 00 7,160 00 7,160 00- 0 .00 
IIOV-02 PUT DEC ZOOS 097 500 WESTERN ASSET HCHT 

4 000- 
-NOV-02 90DAY EURODOLLAR FUT E)tP 12/02 4,680 Do 4,680 00 4,680 .00- 0.00 
WIVY-OZ PUT DEC 2005 097 500 

WESTERN ASSET NMI 
4 000- 

-NOV-02 90DAY EURODOLLAR FUT EXP IZIOZ 4,780 00 4,78O .DO 4,750 00- 0 OD 
WV-02 PUT DEC Z003 097 500 

WESTERN ASSET HCHT 
4 

0 
Do- 

-NOV-02 90DAY EURODOLLAR FUT EXP IZ/OZ SP380 Do 51380 00 51386 00- 0 .00 
NOV-02 My DEC 2003 097 SOD WESTERN ASSET HCNT 

4 000- 
:WIV-02 90DAY ELRODOLLAR FUT EXP 12/OZ 5,660 00 S'480 00 S1460 Go- 0.00 
NOV-02 PUT DEC 2003 097 500 

WESTERN ASSET HUNT 

RUN DATE 19-JLW-03 
TRANSACTION REPORT PACE 957 

LF C778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKEER ZOOZ MZ5701 
LCOA FOUNDATION 
OIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ IORICIkAL SHARESIPAR VALUE) 
ONTRACrUAL1 SHARES/PAR VALUE ACTUAL REALIZED 
EYTLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY CAIN/LOSS IN 

DATE (LOCAL CURR/SETILE CURR) Mr
. 
ANmw BASE AMOUNT BASE COST BASE COST EASE CY 

0 4 000- 
I:MV: 

1 
2 9aDAY EURODOLLAR FUT EXP IZ/02 5,580 00 5,580 00 51sao Do- 0.00 

2 NOV 02 PDT DEC 2003 097 500 
WESTERN ASSET MGM 

4 000- 
6-BEC-02 90DAY EURODOLLAR FUT EXP IZ102 4,080 .00 4.080 00 41040 00- 0 .00 
'-DEC-02 PUT DEC 2003 097 500 

WESTERN ASSET RGHT 
4 000- 

3-BEC-02 90DAY EURODOLLAR FUT EXP 12/02 3,460 .00 3,450 00 51440 00- 0 00 
b-DEC-OZ PUT DEC 2003 097 500 

WESTERN ASSET NMI 

6-DEC-02 90DAIV EURODOLLAR FUT EXP IZ/02 3.580 go 3 .580 OD 31sag Do- 0.00 4 000- 
7-BEC-02 PUT DEC 2003 097 500 

WESTERN ASSET HGHT 

10 1 000- 

6 
:OEC302 90DAY EURODOLLAR FUT EKP IZ/02 920 00 920 go 924 00- 0 00 

7 DEC 2 PUT DEC 2003 097 .500 
WESTERN ASSET HURT 

.m 9 000 
?6-jW 90DAY EURODOLLAR FUT EXP IZ/02 6 .087 .SO- 6,007 so- IZ,760 00 0 go fi .T72 50 1 
!?- PUT DEC 2003 097 560 

WESTERN ASSET HUNT 

40 4 000- 
15-MT-OZ 90DAY EURODOLLAR FUT EXP 12/03 3,750 DO 3,750 00 5,780 .00- 0 00 
16-OCT-02 PUT DEC 2003 097 000 

WESTERN ASSET KURT 



RUN DATE : ig-AN-03 
TRANSACTION REPORT PAGE : 959 

F G77U45 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENSER 2002 "3701 
CDA FOUNDATION 
17AL FOUNDATION 

UkH CDQF/ 
'FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 
DATE (LOCAL IR/SMLE CURR) BASE A"OLKT BASE AMOUNT BASE COST SAX COST BASE CURRENCY 

1 5 .000 
.-OCT-02 LIS SYR TREAS HIS FUT EXP 121OZ 0 .00 0.00 1,381 .25 0 .00 1,581 .25 1 

PUT NOV 2002 113.000 
WESTERN ASSET MGKT 

4.000- 
,-OCT-OZ US SYR TREAS HIS FUT EXP 12/OZ 1,355.00 1,3SS 00 Ip3SS.Oo- 0.80 
.-OCT-02 PUT NOV ZOOZ 112.000 

WESTERN ASSET MONT 
4 000- 

,-OCT-02 LIS SYR TREAS HIS FUT EXP 12/02 1,417.52 I,4IT.SZ 1,417 52- 0.00 
.-OCT-OZ PUT NOV 2002 112-100 WESTERN ASSET NMI 
1 8 .006 
.-OCT-OZ LIS SYR TREAS HIS FLTF EXP IVOZ 0 .00 0.00 2,772.52 0.10 2,772.52 1 

PUT NOV 2002 IIZ.000 
WESTERN ASSET "ONT 

2.000- 
.-NDV-02 LIS SYR TREAS HIS FUT EXP DECOZ 583.76 5113 .76 583.76- 0.00 
i-NOV-02 PUT DEC 2002 IIZ-000 

WESTERN "SET "GHT 

1 4 lHIS- 
LIS STR TREAS XTS FUT EXP DECOZ I,Z38 .00 I,Z30.00 1,00.00- 0.00 
PUT DEC 2002 112 .000 
wEsTE3m ASSET 1%;NT 

Z @Do- 
.-NDV-02 LIS SYR TREAS NIS FUT EXP DECOZ 646. 26 "6 26 6%.26- 0 .00 
i-MN-02 PUT DEC 2002 112.000 

WESTERN ASSET NIGHT 

@ Mellon Trustsm 
Mellon Bank, N.A. 

RUN DATE : 19-JLW-03 
F TRANSACTION REPORT PACE : 958 MI 5 

TION 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENSER 2002 NZS701 TkL & 

TIOM 

AN CODE/ 
FECTIVU (ORIGINAL SHARES/PAR VALUE) 
IFTRACTUAL/ SHARESIPAR VALUE ACTUAL REALIZED 

SMLETION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS in TTLENENT (&~UR L M111E 
DATE CURR) LAW ANOUNT BASE-ANOUNT BASE COST UK-cm BASE CURRENCY 

-OCT 002 90DAY EURODOLLAR FUT EXP 12/03 3'"G .00 3'"0 .00 3'"0.00- 0 .00 
OCT: Z PUT DEC 2003 097 .00:00 

WESTERN ASSET Pwff 
4 

.OCT-QZ 90DAY EURODOLLAR FUT EXP IZ/03 3,990 .00 3,940 .00 3,980 DO- 0 .00 
--OCT-02 PUT DEC 2003 097 .000 

WESTERN ASSET NGKT 

'20006 12J03 14,"0 .00- II,"v Go 0.00 Z'SZ5 .00-1 -OCT-02 90DAY EURODOLLAR FUT 14."0 .00- 
-OCT-OZ PUT DEC 2003 097 .000 

WESTERN ASSET HCHT 

4.000- 
WT-02 EURD 6 2YR HIC-CRV FUT EXP 03 "D .00 680 .00 660 .00- 0.00 
-OCT-12 PDT OCT 2002 097 500 

WESTERN ASSET MIT 

OCT-02 ELRO 0 ITR NIC-CRV FUT EXP 13 I'S60 .00 I'S60 00 IOS60 .09- 0 .80 a 000- 
.-OCT-02 PUT OCT ZOOZ 097 .500 

WESTERN ASSET NONT 
1 12 000 
-OCT-OZ EURD S ITR NIC-CRV FU7 EXP 03 0 00 0.00 Z,Z40.00 0 .00 2,240 .00 1 

PUT OCT 2002 097 500 
WESTERN ASSET NIGHT 

5 .000- 
-OCT-02 LIS STU TREAS HIS FUT EXP 12/02 1,381 .ZS 1,581 .ZS 1,381.Z5- 0.00 

I OCIF-OZ PUT HOV zooz 115.000 
WESTERN ASSET NCHT 



@ melion Trustsm 
Mdlon Bank, N.A 

TRANSACTION REPORT 
F FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
C ATION 
ITIAMATION 

RUN DATE 19-JM-03 
PACE 960 
MZ5701 

TRANSACTION REPORT 
.LF C778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ 
LCQA FOLARDATION 
OTAL FOUNDATION 

RAN CODE/ 
IFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARESMAR VALUE ACTUAL 
.ETTLEMEWT SECURITY DESCRIPTION WADE DATE SETTLE DATE INVESTMENT 

(LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE MOUNT BASE COST 

REALIZED 
CURRENCY CA3N/LOSS IN 
BASE cosy BASE CURRENCY 

TOTAL 
~W PORT CURRENT PERIOD 
U.S . DOLLAR 282,982 69 

FOREIGN (BASE VALUE) 0 Go 

TRADED - PENDING SETTLEMENT 0 00 U S. DOLLAR 
FOREIGN (BASE VALUE) a do 

SETTLED - TRADED PRIOR PERIOD 
U S DOLLAR 0 00 

FOREIGN (BASE VALUE) 0 00 

0 Do 52,691 " I 
0 00 a Do I 

a 00 C 
a 00 7 
0 an S 

0 00 a 09 1 

0 Do a 00 1 
a 00 c 

a 00 
0 00 0 00 T 

0 00 S 

282,982 69 230 .290 70-

0 00 0 00 

0 .00 0 Go 

0 00 0 00 

a 00 0 00 
0 00 0 00 

9 

'AN CODE/ 
FECTIVE/ (ORIGINAL SHhRES/PAR VALUE) 
AMIRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
'71LEMENT SECURITY DESCRIPTION TRADE OATIE 

SET 
TLE DATE INVESTMENT CURRENCY GAIN/LOSS IN 

DATE (LOCAL CURR/SETTLE CUIZR) BASE MOUNT BASE AMOUNT BASE COST BASE COST BASE CURRENC 

2 000- 
:_NOV-0Z US SYR TREAS WS FUT EXP DECOZ 646 26 646 26 646 26- a 00 
,-NOV-0Z PUT DEC 2002 112 000 

WESTERN ASSET MGMT 

!-NOV-02 US SYR TREAS KTS FU-oFOEoXP DECOZ 332 52- 332 52- 1,198 76 0 Do 866 Z4 I 
,-NOV-02 PUT DEC 2002 112 .000 

WESTERN ASSET HGHT 

4 6 coo 
S-NOW-02 US SYR TREAS NTS FUT EXP BEC02 0 no 0 00 1,907 52 a 00 1,907 S2 I 

PUT DEC 2002 112 000 
WESTERN ASSET MGKT 

3 1 000- 
I-DEC-02 US SYR TREAS NTS FUT EXP 3/05 198.13 198 13 198 13- a 00 
L-DEC-02 PUT DEC 110 500 

WESTERN ASSET HM 

3 1 coo- 
b-DEC-02 US SYR TREAS WS MT EXP 5/03 213 75 213 7S 213 75- 0 00 
I nEC-02 PUT DEC 110 500 

WESTERN ASSET MMT 

w 2 000 
B-DEC-OZ US SYR TREAS HTS FUT EXP 3/03 0 .00 a 00 411 86 0 00 411 85 1 

PUT JAN 110 500 
WESTERN ASSET MGNT 

R11N DATE 19--M-03 
PACE 961 
M25701 



TRANSACTION REPORT GrAdhS FOR THE PERIM 01 JANUARY 2002 THROUGH 31 DECENBER 2002 
MIMATION 
FAL ATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARESMAR VALUE 
TTLEHEWT SECURITY DESCRIPTION TRADE DATE 
DATE (LOCAL CAAMSETTLE CURR) BASE AMOUNT 

TAL 
ITTEK PUr OPTIONS 
TRADED - SETTLED CURRENT PERIOD 
U.S . DOLLAR 282,9&Z.69 

FOREIGN (BASE VALUE) a 00 

TRADED - PENDING SETTLEMENT 
U.S DOLLAR 0 .00 

FOREIGN ELAM VALLEE) 0.00 

.tirLED - TRADED PRIOR PERIOD 
U 1, DOLLAR 0.00 

FOREIGN (EASE VALUE) 0.00 

REALIZED 
CURRENCY GAIK/LOSS IN 
EASE COST BASE CURRENCY 

ACTUAL 
SETTLE DATE 1NwSTKENT 
BASE MOUNT BASE COST 

52,691 ." 1 
0 .00 1 
0 .00 C 
0 .00 T 
0 .00 S 

0 .00 1 
0 .00 1 
0 .00 C 

0 .00 7 
0.00 S 

282,902.69 Z30,zgo .70- 0.00 
0.00 0 .00 0.00 

0 00 a 00 0.00 

0 .00 0 .00 0 .00 

0 .00 0 .00 0 .00 

0.00 0 .00 0.00 

TRANSACTION REPORT 
F 61"b"S FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEPMER 2002 
COA FOUNDATION 
ITALL FOUNDATION 

tAH CORE/ 
'FECTIVE/ (ORIGINAL SKhRES/PAR VALLEE) 
1WrRACTUAL/ SKARES/PAR VALUE ACTUAL 
.TTLERENT (LSECURQUESCRLETION TRADE DATE SETTLE DATE INVESTMENT 
-2AJL- 

OCAL C ETT 
CURB) BASE AMOUNT BASE AMOUNT BASE COST 

ARCHASED OPTIONS (- INDICATES PENDING SETTLEMENT ) 

FUTURES CONTRACTS 

U.S . DOLLAR 
7.000 

,-NOV-02 LIS TREAS RD FUTURES EXP DEC OZ 
S-NDV-OZ CALL DEC 2002 112.000 
3-NOV-02 

WESTERN ASSET HCHT 

I 1 000-
I-NN-02 US TREAS RD FUTURES EXP DEC 02 
P-MOV-02 CALL DEC 2002 112 

Coo 

WESTERN ASSET HUNT 
I Coo- 

I-mv 2 LIS TREAS ED FUTURES EXP DEC 02 
L-NONZ CALL DEC 2002 112 .000 

WESTERN ASSET KCHT 
3 .000-

I-NUV-OZ LIS TREAS DO FUTURES EXP DEC OZ 
L-NOV-OZ CALL DEC 2002 112.000 

WESTERN ASSET RGHT 

2-000-5-40 LIS TREAS RD FUTURES EV DEC 02 
CALL DEC 2002 IIZ.000 
WESTERN ASSET NCHT 

0.00 Z,531.91- 2,331 91- Z,331 .91 

@ Mellon Trust" 
Mellon Bank. NA 

RON DATE- 19-JUN-05 
PACE- 962 
"Z570I 

RUN DATE 19-JUH-03 
PAM : %3 
M25701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

6SI .ZS 651 .25 333.13- 0.00 318.1Z 1 

776.Z5 716.Z5 333.13- 0 .00 443.12 1 

2,3ZO.75 2,328.75 9".39- 0 .00 1,329.56 1 

0 00 0 00 666.26- 0 .00 6" .26-1 



TRANSACTION REPORT 
F2W4S FUR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
CO ATION 
17 ATION 

SHARES/PAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE INVESTMENT 
BASE AMOUNT BASE AMOUNT BASE COST 

1,424 34 1,424 34 0 00 

0 .00 0 00 0 Go 

a Do 0 00 0 00 

0 .00 0 Do 0 00 

0 00 0 00 0 00 

0 00 a 00 0 00 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 00 1,424 34 1 

0 .00 a cc I 

a Of C 0 00 T 
0 Do S 

0 Do 0 Of I 
a 00 a 00 1 

a 00 C 

0 00 

0.00 0 00 T 
0 .00 S 

TOTAL 

NTRICI WRES ~OSETTE CURRENT PERIOD 
U S DOLLAR 
FOREIGN (BASE VALUE) 

TRADED - PENDING SETTLEMENT 
U .S DOLLAR 

FOREIGN (BASE VALUE) 

SETTLED - TRADED PRIOR PERIOD 
U S DOLLAR 
FOREIGN (BASE VALUE) 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECEMBER 2002 

SHARES/PAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE INVESTMENT 
BASE AMOUNT BASE AMOUNT BASE COS 

1,424 34 1,424 34 a Go 
a On 0 on a 00 

0 00 0 00 a 00 

0 00 0 00 a go 

a 00 0 00 0 00 

a 00 0 00 0.00 

REALIZED 
CURRENCY rAIK/LOSS IN 
BASE COST BASE CURRENCY 

0 cc 1,424 .34 1 
0 Do 0 00 1 

0 00 C 
0 Of T 
0 09 s 

a 00 0 00 1 

0 00 0 00 1 
0 an C 

0 00 
0.00 0 00 T 

a 00 S 

0 

@ Mellon Trust'm 
Mellon Bank. NA 

tAN CODE/ 
TECTIVE/ f ORIGINAL 
WrRACTUAL/ SHWKS/PAR VALUE 
FTLEMENT 'CRIP11% SECURITY 

GE DATE JLOCAL CURR/SETTLE 

RUN DATE 19-JM-03 
PACE 

9" KZ5701 

LF C778845 
LCOA FOUNDA710H 
OTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL 
ONTRICTUAL/ SHAREWPAR VALUE 
ETTLEMENT SECURITY DESCRIPTION 

DATE (LOCAL CURR/SETTLE CURR) 

IIIAL 
UWCHASED OPTIONS 
IRAOED - SETTLED CURRENT PERIOD 
U S DOLLAR 

FOREIGN (BASE VALUE) 

TRADED - PENDING SETTLEMENT 
U S DOLLAR 

FOREIGN (BASE VALUE) 

SETTLED - TRADED PRIOR PERIOD 
U.S DOLLAR 
FOREIGN (BASE VALUE) 

RUN DATE : 19-JM-03 
PACE 965 
M25701 



RUN DATE : 19-JLN-83 
PAGEt 9" 
NZS701 d&S 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEPM ZOOZ 

TIM 
TION 

AN CODE/ 
FECTIVE/ (ORIGINAL SMRES/PAR VALLE) 
WTRACTUAL/ SKARES/PAR VALUE 
TILENEXT SECURITY DESCRIPTION TRAM DATE 
DATE (LOCAL CURR/SETILE CUfdt) BASE AMOUNT 

RCHASED FAIT OPTIONS I- INDICATES PENDING SETTLENW) 

FUTURES CONTRACTS 
Uj, DOLLAR 

4 OR@ 
-OCT-02 90DAY EURODOLLAR FUT EXP 12/03 620.00-
NDV-DZ PUT DEC 2003 095 500 

WESTERN ASSET =1T 

19.600 
-OCT-02 LIS SYR TRE.AS NTS FUT EXP DECOZ 5,141 .97-
OCY-02 PUT DEC 2002 110 000 

WESTERN ASSET HORT 
19 *Do- 

-MOV-02 US SYR 7REAS NTS FUT EXP DECOZ 0.00 
PUT DEC 2002 110.000 
WESTERN ASSET NGKT 

ACTUAL REALIZED 
SETTLE DATE INVESTMENT CURINENCY GAIR/LOSS IN 
BASE ANOUNT BASE COST VAW- COST BASE 

CUG~ 

GZO.00- 620.00 0.00 

5,141.97- 5,141.97 0.00 

0 .00 5,141 .97- 0 .00 5,141 .97-1 

TRANSACTION REPORT 
X M884S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMMM 2002 
.CDA FOUNDATION 
ITALL FOUNDATION 

um Calm/ 
FECTIVE/ (ORIGINAL VUUMS/PAR VALUE) 
TNTR&CTUAL/ OMRES/PAR VALLE ACTUAL 
TTLEHENT SECURM DESCRIPTION TRADE DATE SETTLE DATE INVEST"m 
0AIE (LOCAL CURR/SETTLE CURR) BASE ANOUKr BASE-AHOU111 BASE COST 

REALIZED 
CURRENCY GAIWLOSS IN 
RASE COST BASE CURRENCY 

@ Mellon Trusto'A 
Mellon Book, NA 

RUN DATE : 19-JLIN-03 
PACE : %7 
MZ5701 

T 
M4862COWMACTS 
REMO ---'SETTLED CURRENT PERIOD 
U.S . DOLLAR 5,761.97- 5,761 97- 620 .00 0 .00 S,141.97-1 
FOREIGN (BASE VALUE) 0.00 0.00 0.00 0 .00 0.00 1 

0.00 c 
0.00 T 
0.00 S 

TRADED - PENDING SETTLERENT 
U.S . DOLLAR 0.00 0 00 0 .00 0 .00 0.00 1 
FOREIGN (BASE VALUE) 0.00 0.00 0.00 0.00 0.00 1 

0.00 c 
SETTLED - TRADED PRIOR PERIOD U.S . DOLLAR 0.00 0.00 0 .00 0 .00 
FOREIGN (BASE VALUE) 0.00 0 cc 0 .00 0.00 0 .00 T 0 .00 S 

0 



TRANSACTION REPORT 
LF 111111hMS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
LCC ATION 
OTAIJIFWDATION 

SHARES/PAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE INVESTHENT 
BASE AMOUNT BASE AMOUNT BASE COST 

5,761 97- S .761 97- 620 00 

0 00 0 Do 0 00 

0 00 0 00 0 00 

0 00 0 00 a 00 

a 00 0 00 0 00 
0 so 0 00 0 00 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENC 

0 00 5,141 97-1 

a go a 00 1 
a Do c 
0 00 7 
a 00 S 

0 go 0 00 1 

0 00 0 cc I 
a 00 C 

0 00 
0 00 0 00 T 

a Do 5 

0 

@ Mellon Trust"-' 
Mellon Bank, NA 

RAN CODE/ 
FFECTIVE/ (ORIGINAL 
ONTRACTUAL/ SHARES/PAR VALUE 
ETTLEMENT SECURITY DESCRIPTION 

DATE (LOCAL CURR/SETTLE CURB) 

OTAL 
URCHASED PUT OPTIONS 
TRADED - SETTLED CURRENT PERIOD 

U S. DOLLAR 
FOREIGN (BASE VALUE) 

TRADED - PENDING SETTLEMENT 
U S DOLLAR 
FOREIGN (BASE VALUE) 

SET-FLED - TRADED PRIOR PERIOD 
U S . DOLLAR 
FOREIGN (BASE VALUE) 

RUN DATE 19-JUN-03 
PACE : 968 
"25701 



@ Mellon Trustm 
Mellon Bank. KA- 

TRANSACTI REPORT FOR THE PERIOD 01 JANUARY ZOQ?NTHROUGH 31 DECEMBER ZOOZ 
T 

TION 
AL TION 

ECTIVE/ (ORIGINAL SHARES/PAR VALUE) Ul CDOU 4TRACTUALI SHARESIrPAR VALUE ACTUAL 
ITLEMENT SECURITY DESCRIPIION TRADE DATE SETTLE DATE INVESTHENT 
DATE ALOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

REALIZED 
CURRENCY GJIN/LOSS IN 
BASE COST BASE 

%LIZEn GAIK/LOSS ON FUTURES CONTRACTS 

EURO CURREKY UNIT 

-OCT-02 EURO-IRML FUTURE 508.87- 508 .87-
Ew DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH QDLDKAK SACHS 
WESTERN ASSET HPIT 
(EURADJR) 

-OCT-02 EURO-ROBL FUTURE 1,539 Zs 1,S39.25 
EKP DEC 02 
REPRESENTS A GAIN ON FUTURES 
COKTRACTS WITH GOLDHAM SACHS 
WESTERN ASSET KGKT 
(ELAMEUR) 

-OCT-OZ EURO-BOSL FUTURE 8,19G."-
EKP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET HIM 
(EUR/EUR) 

-OCT-OZ EURO-MOIL FUTU1W 10,70S 79- 10,705 79-
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDHAN SACHS 
WESTERN ASSET MGM 
(EUR/EUR) 

0 .00 10,705 79- 10.793.79-1 

LF MOMS 
LCOA FOUNDATION 
OTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL 
ONTRACTUAL/ SHARES/PAR VALUE 
ETTLEMENT SECURITY DESCRZPTIDN 

DATE (LOCAL CURR/SErTLE CURR) 

4-OCT-02 EURG-MML FUTURE 0 
= =C 02 
REPRESE14TS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGM 
CEURUIEUR) 

S-OCT-02 EURO-BORL FUTURE W 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN "SET HGOT 
(EUR/EUR) 

'A 
6_OCT-02 EURO-1031. FUTURE 

EXP DEC 02 
REPRESENTS A LOSS ON FUTUM 
CONTRACTS WITH GOLDMAN SACM 
WESTERN ASSET MONT 
(EURJEUR) 

3,104.07- 3,104.07- 0 .00 

m 
17- f ELOO-19ML FUTURE 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET NCRT 
(EUR/ELM) 

1,101 .26 1,089.20 1 
IZ.06 T 

1,089.20 1 .089 20 0 .00 

RUN DATE- 19-JUM-05 
PACE . 1130 
KZ5701 

0 .00 508 .87- 508.87-1 

8.00 1,539.25 1,smn 1 

0 Do 6,1%.a&- 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENSER 2002 

SHARES/PAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE IhwST"EWT 
BASE Ampuvrr BASE AMMM BASE COST 

2,87Z .17 Z,672.17 0.00 

19'sm .09- 0.00 

RUN DATE- 19-JLM-03 
PACE- 1131 
KZ5701 

REALIZED 
CUR1tEXCY GAIN/LOSS IN 
&Am COST BASE CURRENCY 

2,U7.a3 2,372.17 1 
4.34-T 

19'sm .09- 19,534 .09-1 

3,104.07- 5,104.07-1 



@ Mellon Trustsm 
Mellm B.nk, N-A 

F 9~4S TRANSACTION REPORT 
0 

FOR THE PERIOD al JANUARY Z002 THROUGH 31 DECEKWA 2002 ,YAVrAT,1'N NDVT ON 

IAN CODE/ 
FECIIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRAC7UAL/ SMARES/PAR VALUE ACTUAL 
E7TLEMEMT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
11 ILOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT OASE COST 

B-OCT-02 EURO-BOBL FUTURE 777 36 777 .36 0 00 EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS WESTERN ASSET MGMT 
(EUR/EUR) 

W 
I-OCT-02 EURO-BOBL FUTURE 3,037 3,037 0 an 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MONT (EUR/EUR) 

D 
2-OCT-02 EURO-%OBL FUTURE SGfi Z6 Sfifi 26 0 OD EXP IFEC 02 

REPRESENTS A GAIN OR FUTURES 
CONTRACTS WITH GOLDMAN SACHS WESTERN ASSET KCW 
(EUR/EUR) 

D 
S-OCT-02 EURO-BBBL FUTURE 4,334 33 4,334 .35 0 an 

EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MCWT 
IEUR/EUR) 

RUN DATE 19-JUM-03 
PACE- 1132 
K25701 

REALIZED CURRENCY CAI WLUSS IN DASE COST I&ASE CURRENCY 

7aS 92 777 36 1 
8 56 T 

3,037 94- 3,037 94-1 

567.69 S" 26 1 
1 43 T 

4,347.16 4,334 33 1 
12 83 T 

RUN DATE 19-JM-03 
PACE 1133 
M25701 

REALIZED 
CURRENCY CAIM/LOSS IN 
BASE COST BASE CURRENC 

2,3" 82- 213" 62-1 

1,329.67 1,328 " I 

88 1 

1,486 3Z 11494 st 1 
7 99-1 

3,207 32 SIZ3Z .21 1 
24 79-1 

TRANSACTION REPORT 
%LF C778"S FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECEPMER ZOOZ 
VLCOA FOUNDATION 
rOTAL FOUNDATION 

rRAM CODE/ 
',FFECTIVE/ (ORIGINAL SKARES/P&R VALUE) 
.ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
iETFLEMXXT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR,~SETTLE CORR) BASE AMOUNT 21ASE AMOUNT BASE COS 

:w 
24-OCT-OZ EURO-BUBL FUTURE Z,366 82- 2,366 62- a go 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACKS 
WESTERN ASSET MGMT 
(EUR/EUR) 

CD 
ES-OCT-02 EURO-BOBL FUTURE 1,5ze 99 1,328 99 a 00 

EXP DEC 02 
REPRESEW`rS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET NEXT 
(EIJR/EUR) 

CD 
28-OCT-02 EURO-BOBL FUTURE 1,4% 31 1,494 31 0 .00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGKT 
(EUR/EUR) 

CO 
29-OCT-02 EURO-BOAL FUTURE 3,232 11 s,zsz 11 0 Do 
0 EXP DEC 02 

REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MCK7 
(EUR/EUR) 



@ Mellon Trust5m 
Mellon Bank, NA 

FOR THE PERIOD 01 JAl 
TRANSACTION REPORT 
NUARV 2002 THROUGH 31 DECEMBER 2002 

1. 
71
. 

AN CODE/ 
FICTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WMACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMOWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURRISETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

-OCT-02 EURO- L FUTURE I,ZS9.14- 1,259.14- 0 00 

REALIZED 
CURREXC'y GAIK/LOSS IN 
BASE CUT RASE-CURIMOICY 

I,ZS9.16- I'Z59.14-1 
EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EURAEUR) 

-VCT-02 EURO-11031. FUTURE 3,327 41 3,327 .41 
EXP DEC OZ 
REPRESENTS 

A 
GAIN ON FUTURES 

CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR/EUR) 

-M-02 ELOW-110111. FUTURE z,no Z .710 .44-
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTON ASSET "CRT 
CEUR/EUR) 

.MY-02 EWD-50111. FUTURE 2,7ZI.36- Z.721.56-
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTON ASSET HCHT 
(EUR/EUR) 

0.00 2,721 .36- Z .721 .36-1 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ 

SHARESIPAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE INVESTMENT 
BASE -AMOU11T BASE AMOUNT BASE COST 

Z39 .35 Z39.35 0.00 

F G77"45 
COA FOUNDATION 
lThL FOUNDATION 

ULN COM/ 
FECTIVE/ (ORIGINAL 
WTRACTUAL/ SHARES/PAR VALUE 
rTLENEKT ICIR TION 
-MIL-- (LWMFS 'LPE CURR) 

!-NOV-02 EURO-80L FUTURE 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR/EUR) 

I-MY-02 EURO-BOBL 
EXP DEC OZ 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MONT 
(EURAEUR) 

i-MOV-0Z EURO-50111. FUTURE 
EXP DEC 02 
REPRESENTS A GAIN Oil FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGM 
(EUR/EUR) 

'-WV-02 EURD-1501. FUTURE 
E)al DEC OZ 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR/EUR) 

REALIZED 
CURRENCY GAIN/Loss IN 
BASE COST BASE CURRENCY 

Z39.ZZ Z39 .55 1 
.23-T 

3,3".03 3,436.94 1 
37.91-T 

6,997.63 7,209.86 1 

IIZ .23-T 

1,575 .76 1,575.76 1 0 00 1,57S.76 1,575.76 

RUN DATE . 19-JU*-03 
PAGE : 1234 
HU701 

0.00 3,3z7.61 1 

22.39-T 

0 00 2,710 .48-1 

3,436.94 

7,109." 

3,436 .94 

7,109.86 

a Go 

0.00 

RUN DATE- 19-JU*-03 
PACE : 1235 
HZ5701 



(& Mellon Trust"A 
Mcll.n Bank, N.A 

TRANSACT 
IGH REPORT LF 0d&"5 FOR THE PERIOD 01 JANUARY ZQQZ TH3K3UGH 31 DECEMBER 2002 

LCC ATION 
OTAIRMPNIIATION 

RAN CDDE/ 
FFECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
OKIRACTUAL/ SHARESMAR VALUE 
ETILEKEMT SECURITY DESCRIPTION TOADE DATE 

SETACTUAL 
TLE DATE INVESTMENT 

DATE (LOCAL CURRISEITLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 
D 
3-NOV-02 EURO-BOBL FUTURE 262 24 262 24 0 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(ELM/EUR) 

W 
1 4-NOV-02 EURO-BOBL FUTURE 4,961 24- 4,961 24- 0 00 EXP DEC 02 

REPRESENTS LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR/EUR) 

If 
B-NOW-02 EIMO-BOBL FUTURE 1,049 as- 1,049 as- 0 Go 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS W17H GOLDMAN SACHS 
WESTERN ASSET MGKT 
(EUR/EUR) 

9-RDW-02 ELMO-BURL FUTURE 192 30- 19Z 30- 0 00 
EXP DEC 02 
I 
EPRESENTS A LOSS ON FUTURES 

CIONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET KGMT 
(EUR/EUR) 

RUN DATE 19-JLIN-03 
PACE 1136 
H25701 

REALIZED 
CURRENCY SAINILUSS IN 
BASE COST BASE CURRENCY 

262 24 262 24 1 

4,936 4s- 4,961 24-1 

24 79 7 

1,051 95- 1,049 .05-1 

2 90-T 

192 Is- 19Z 30-1 
12 1 

RUN DATE 19-JUN-03 
PACE 1137 
M25701 

REALIZED 
CURRENCY GAIN/LOSS IN 
RASE COST BASE CLIRRENCY 

Z'800 60 21900 60 1 

7,2SB 66- 7,204 32-1 

54 34-7 

907 34- 

15-1 

1,400 72- 1,399 24-1 
1 55-1 

TRANSACTION REPORT 
ALF C778845 FOR THE PERIOD ai JANUARY 2902 THROUGH 31 DECEMBER Z002 
ALCOA FOUNDATION 
TOTAL FOUNDATION 

IRAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE CURRI BASE A"OUN BASE AMOUNT BASE COST 

CD 
ZO-NOV-02 EURO-BUIL FUTURE Z'sao fie 2,600 be 0 Go 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET TIGHT 
(EUR/EUR) 

CM 
21-NOV-02 EURO-9051. FUTURE 7,ZO4 32- 7,204 52- 0 Do 

EXP DEC CZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
CEUR/EUR) 

CW 
22-NOV-02 EURO-BOBL FUTURE 999 19- 899 19- a go 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WM GOLDMAN SACHS 
WESTERN ASSET KGMT 
(EUR/EUR) 

cm 
ZS-NOV-02 EURO-BOBL FWFURE 1,399 14- 1,3" 14- 0 00 

EXP DEC 12 
REPRESENTS A LOSS ON FUTURES 
COKTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMI 
(EUR/EUR) 



I& Mellon Trust"m 
Mellon Bank~ N-6- 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEPMER ZOOZ 

At 
AATTOWN 
TI 

Of cow/ 
ECTIVIE/ (ORIGINAL SHARES/PAR VALUE) 
fFRACTUAt/ SKARES/PAR VALUE ACTUAL 
rILEMM SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CIM BASE AMOUNT BASE AMOUNT BASE COST 

-MOV-02 EURO- L FUT 3,981 .13 31941 .13 0.00 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST DASE C 

3,981 .13 5,931.13 1 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET =17 
(EUR/EUR) 

-M-02 EVRO-11031. FUTURE 5,2%.90- 512".90-
EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET NIGHT 
CEUR/EUR) 

NO1V-9Z EURD-110111. FUTURE 795 .64 795 .84 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET RGHT 
(EUR/EUR) 

-=V-@Z EURO-SURL FUTURE 3,083." 31083.4.5 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET NCKT 
(EUR/EUR) 

a 00 5,311.48- SIZ" 90-1 
I6 .SB-T 

0.00 791 .76 79S." 1 

6 08-T 

0.00 3PO76.Sf, 3,033 .68 1 
7 .34-T 

TRANSACTION REPORT 
F 9778845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEKSER ZOOZ 
CDA FOUNDATION 
PTAL I'MURATION 

LAW CODE/ 
TECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NITRACTUAL/ SKARES/PAR VALUE ACTUAL 
TFLEMEKT DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (twiMR/SETTLE CU1121) IIASE AMOUNT 11ASE AMOUNT BASE COST 

I 
!-DEC-02 EURO- L FUTURE 964 .37- 964.37- 0.00 

REALIZED 
CURRENCY GAIK/LOSS IN 
BASE COST BASE CURRENCY 

9" 37- 964.37-1 

954.14- 954 14- 0 no 954.14- 954.14-1 

RIM DATE' 19-JUN-03 
PACE- 1136 
"25761 

RUN DATE 19-JUM-03 
PACE : 1159 
KZS70I 

EXP DEC 02 
REPRESENTS A LM ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR/E1JR) 

I 
P-MM-02 EURO BUND FUTURE EM 

EXP 13EC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SA04S 
WESTERN ASSET POW 
(EUR/EUR) 

I 
I-NOV-OZ EURO BUND FUTURE EUX 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
Wr-.TERN ASSET MGKT 
(EULIEUR) 

4 
9-M-02 EURD EURIBOR MID CUR FUT IZIOZ 

CALL DEC 2002 99fi .SOO 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET KM 
(EUR/EUR) 

1,113 31- 1,113.31- 0 .00 I,IIZ .74- 1,113 31-1 
57 1 

Z,QS7.79 2,457 .79 0.00 2,057.79 2,057.79 1 



TRANSACTION REPORT 
F FOR THE PERIOD 01 JANUARY ZOOZ TWOUGH 31 DECEMBER ZOOZ 
cul &DATION 
)TA A710H 

tAH COME/ 
FECTIVE/ 1DRIGIKAL SKARESAPAR VALUE) 
XTRACTUAL/ SHARES/PAR VALUE ACTUAL 

-TTLE DATE INVESTMENT .TTLEMENT SECURITY DESCRIPTION TRADE DATE SE 
DATE (LOCAL CURR/SE11LE CLWR) BASE AMOUNT BASE AMOUNT BASE COST 

4 0 .00 )-OCT-02 E EURIBOR KID CUR 12/02 320 68- 320 68- 

REALIZED 
CURRENCY rAIN/LUSS IN 
BASE COST BASE CURRENCY 

320 66- 320 .6,8-1 
CALL DEC 2002 096 500 
REPRESENTS A LOSS ON FUTLWES 
CONTRACTS WITH WLD"AN SACHS 
WESTERN ASSET MGMT 
(EUR/EUR) 

i 
0-00-02 EURO EURIBOR MID CUR FU7 12/02 4,602 85- 4,802.85-

CALL DEC 2002 096 500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET NGKT 
(FUR/EUR) 

W 
I-OCT-02 CURD EURISOR RID CUR FUT 12/02 3,205 as- 3,203 as-

CALL DEC 2002 096 500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLD"AN SACHS 
WESTERN ASSET "GMT 
(EUR/EUR) 

D 
4-OCT-02 ELMO ELARIBOR MID CUR FUT 22/02 520.78 520 .78 

CALL DEC 2002 096 SOO 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WIT" GOLDMAN SACHS 
WESTERN ASSET Mr.47 
(EUR/EUR) 

4,802 .85- *,802 85-1 

3,zOS as- S,zos 85-1 

320 29 520 78 1 
.49-T 

0 00 

TRANSACTION REPORT 
,LF 9778MS FOR THE PERIOD 01 JANUARY 2002 THROUM 31 DECEKBER 2002 
&COA FOUNDATION 
DIAL FOUNDATION 

-RAN COVE/ 
FFECTIVE/ (ORIGINAL SHARESfPAR VALUE) 
OKTRACTUAL/ SKARES/PAR VALUE ACTUAL 
.ETTLEMEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT 

DATE (LOCAL CURR/SEITLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

7-0 EURO EURIBOR MID FUT 12/02 3 512.80- 31512 .80- 0 Do 

REALIZED 
CURRENCY GAIN1L0SS IN 
BASE COST OASE CURRENCY 

3,512 .80- s,siz 80-1 S-Oc 2 
CALL DEC 2002 096 SOO 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET KGNT 
(EUR/EUR) 

W 
tfi-OCT-OZ EURO EURIBOR MID CUR FLIT IZ/02 1159fi 24- 1,59fi 24-

CALL DEC 
2002 0% 500 REPRESENTS A LOSS ON FUTURES 

CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MMT 
(EUILIEUR) 

-D 
k7-OCT-02 EURD EURIBOR KID CUR FUT IZ/02 I .Sac 31 I'S80 .31 

CALL DEC 2002 096 .540 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET NGHT 
(ELOUEUR) 

:D 
!I-OCT-02 EURO EURIBOR MID CUR FUT 12/02 11552 Z6 IPS82 .26 

CALL DEC 2002 196 501 
REPRESENTS A GAIN ON FUTLRES 
CONTRACTS WITH GOLOKAN SACHS 
WESTERN ASSET MMT 
(EURIEUR) 

a 00 1,597 79 1,580.31 1 

17.48 T 

0 00 1,591 .65 1,532 26 1 

9 39 T 

@ Mellon Trusts" 
Mellon Bank. N.A 

0 00 

0 00 

RUN DATE 19-JLPN-03 
PACE 1140 
MZ5701 

RUN DATE- 19-JUN-03 
PACE 1141 
M25701 

1,596.24- 1,596 24-1 



@ Mellon Trust Sm 
Mellon Bank, N-A 

TRANSAC71016 REPORT 
FOR THE PERIOD 01 JANUARY 20 02 THROUCK 31 DECEPW Z002 

124 
TION 

14LATICH 

N 
CODU 

ECTIVE/ (ORIGINAL SHAKS/PAR VALUE) 
7RACTUAL/ SHAMES/PAR VALUE ACTUAL 
TLEMENT SECURITY 13ESCRIPTION TRADE DATE SETTLE DATE INVESTMEN . 

(LOCAL CURRZSETTLE CURR) BASE AMOUNT RASE AMOUNT 

OCT-02 EURD EURIBOR MID CUR IZ/02 2 540 46- 2 540.46- 0 .00 

REALIZED 
CURRENCY GAIN/LQSS IN 
BASE COST BASE CURRENCY 

2,54B ."- 2,540 ."-1 
CALL DEC 20OZ 096.500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGNT 
(EUR/EUR) 

OCT-02 EURD EURISOR MID CUR FUT 12/02 1,903.59 1 .903 .S9 
CALL DEC 2002 0% 500 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGKT 
(EUR/EUR) 

OCT-02 ELMO EURIBOR MID CUR FUT 12/02 633 10- 633.10-
CALL DEC 2002 096.500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR/EUR) 

OCT-D2 ELMO EVRIZOR MID CLIP FUT IZ/02 317.S9 317.59 
CALL DEC 2002 096 .500 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGKT 
(EUR/EUR) 

0 .00 317.90 317.59 1 
.ZI T 

TRANSACTION REPORT 
F G77684S FOR THE PERIOD 01 JANUARY Z062 THROUGH 31 DECEMBER 2002 
COA FOUNDATION 
IAL FOUNDATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SKARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETILE CURRI BASE AMOUNT RASE AMOUNT BASE COST 

-OCT-02 EURG EURIBOR MID 12/02 3,514 .Sa 3'SI4.S& 0.00 
CALL DEC 2002 096.500 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR,MUR) 

-OCT-02 ELMO EURIBOR MID CUR FUT IZ/02 3,1143.06 3,843 .06 
2002 096 500 

MkESYS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR/EUR3 

,-OCT-02 ELIM EURISOR MID CUR FUT IZ/02 2,677.3z- 2,877.32-
CALL DEC 2002 096 500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET HCHT 
(EURIEUR) 

-OCT-02 EURD EURINOR MID CUR FUT IZ/02 4,SZ7.71 4.5Z7 .71 
CALL DEC Z00Z 096.500 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET IM 
(EUILPEUR) 

4,79S.S4 4,827 .71 1 

52 .17-T 
0 .00 

RUN DATE : 19-JLN-03 
PAGE% 114Z 
K25701 

0 00 1,909 .ZS 1,903 S9 1 

5.64 T 

0 .00 633.10- 633.10-1 

0 .00 

0.00 

RUN DATE 19-JUM-03 
PAGE : 1143 
KZ5701 

REALIZED 
CURRENCY GAIK/LOSS IN 
BASE COST RASE CURRENCY 

3,095 .79 3'SI* 58 1 
18.79-7 

3,SZ3.SZ 5,645.06 1 

19 54-T 

2,877 .SZ- 2,877.32-31 



@ Mellon Trust SPA 
Mellon Bank. NA 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 20OZ 

AW,ATIOM 
co I ATION 

AN CODE/ 
FECTM/ (ORIGINAL SHARES/PAR VALUE)- 
WURACTUAL/ SHhRES/PAR VALUE ACTUAL 
ITLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVES7MEWT 
DATE (LOCAL- CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

- -02 EURO EURIBOR MID CUR FUT 12/02 1,619 51- 1,619 31- 0 .00 
CALL DEC 2002 096 500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EURIEUR) 

-HUN-02 EURO EUIRIBOR MID CUR FUT 12/02 323 41 323 41 
CALL DEC 2002 096 500 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN SACKS 
WESTERN ASSET NGHT 
(EUR/EUR) 

.-MOV-02 EURD EURIBOR MID CUR FUT 12/02 S'S76 79- 3,576 79-
CALL DEC 2002 096 500 
REPRESENTS A LOSS ON FU-rURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET RGHT 
(EUR/EUIR) 

-NUI-02 EURD EURIBORZMID CUR,FU`T 12102 972.57- 972 37-
CALL DEC ZOO 

096 
so 

REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MGMT 
(EUR/EUR) 

a Go 972 37- 97Z 37-1 

TRANSACTION REPORT 
IF M81145 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEnER 2002 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (MIGINAL SH&RES/PAR VALUE) 
OMrTRAC7UAL/ SHARES/P&R VALUE ACTUAL 
ETTLEKEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DAU- (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT aAsE COST 

D 
7-MY-02 Etna EURIZOR KID CIR FUT 12/0Z 952 70 9a2 70 0 .00 

2,611 IS- 21611 16-1 a 00 

D 00 

0 00 

RUM DATE 19-JLN-03 
PACE- 11" 
MZ57CI 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST SASE CURRENCY 

1,619 31- I'filq 31-1 

SZZ 63 323 41 1 
78-7 

5,576 79- 3,576 79-1 

CALL DEC 2002 096 500 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MWIT 
(EUR/EUR) 

D 
8-NOV-02 EURO EURIBOR MID CUR FU-F 12/02 6,583 20 6,583 20 

CALL DEC 2002 096 SOD 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET FIGHT 
(EUR/EUR) 

'D 
2-IM-aZ EMU EURIBOR MID CUR FUT IZ/02 2,626 26 2,626 26 

CALL DEC 2002 096 500 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MONT 
(EUR/EUR) 

4-MOV-02 EURO EURIBOR MID CUR FITT 12/02 2,611 18- 2,611 is-
CALL DEC 1012 096 5*0 
PEPRESEWTS LOSS ON FIFFURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET "M 
(EUR/EUR) 

0 go 

0 .00 

RUN DATE 19-JUN-03 
PACE 114S 
M25701 

REALMS 
CURRENCY GAIN/LOSS IN 
PASE COS BASE CURRENCY 

971 89 982 70 1 
In al-T 

6,559 14 6IS83 .20 1 

24 06-7 

2,6Z6 26 Z,GZ6.26 I 



TRANSACTION REPORT 

i4 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DEaDDLER 2002 

,.,WMTTII.m 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARESdIPAR VALUE) 
NTRACTUAL/ 

C' TTLEMENT SE20TY"DENCZALUE 
ACTUAL 

,L, L 
,,,,LPTIM 

TRADE DATE SETTLE DATE INVESTMENT 
Cmi BASE AMOUNT BASE AMOUNT Am-c-011 

-MV-02 EURO EURIBOR HID CUR IZ/02 933 .49- 963.48- 0.00 
CALL DEC 20OZ 096 500 
REPRESENTS A LOSS ON FVtUGUES 
CONTRACTS WITH COLMAN SACHS 
WESTERN ASSET NMI 
(EUR/ELIR) 

-NOW-02 EURO EURIBOR HID CUR FUT IZ/DZ 1,315.73 1,315.73 
CALL DEC 2002 0%.500 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS U17H COLOKAN SACHS 
WESTERN ASSET MOTT 
(EIWJEUR) 

-IVV-0Z EURO EURIBOR MID CUM FUT IZ/0Z 978.71 97A 71 
CALL DEC ZOOZ 0% SOO 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDHAN SACHS 
WESTERN ASSET NOW 
(EUR/EUR) 

-NOW-OZ EURO ELMIBOR MID CUM FUT IZ/02 4,677 .93- 4,87Y 93-
CALL DEC 2002 0% SOO 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH CULIMAN SACHS 
WESTERN ASSET KCKT 
(EUR/EUR) 

4,914 .71- 4,&77.93-1 
36.76-T 

0.00 

TRANSACTION REPORT 
F C"8845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEPMER 2002 
ODA FOLINDATION 
)TAL FOLOODATION 

LAX CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
UffRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE BATE IMESTHENT 
-PAM- (LOCAL CLMR/SETTLE CURB) BASE AMOUNT PASE AVARDrT BASE COST 

!-MV-02 ELMO EURIBOR MID FUT IZ/02 1,934 "- 1,934."- 0.00 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE 

1,934 ."- I'qu "-I 
CALL DEC Z002 0% 500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN SACHS 
WESTERN ASSET POW 
(EUR/EUR) 

,-*M-02 EURO EURISOR HID CUR FUT IZ/02 3,226 .60 S,Z26 60 
CALL DEC 2002 096 500 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET HGKT 
(EUR/EUR) 

P-4=-02 ELMO EURTBOR HID CUR FLrr 12/02 4,824 .79- 4,824 .79-4 
CALL DEC ZOOZ 096 SOO 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLEMAN Sh 
WESTERN ASSET FIGHT 
(EUK/EUR) 

P-NDV-02 EURO EURIBUR MID CUR FU7 IZ/02 646.62 6" 62 I 
CALL DEC 2002 096.500 
REPRESENTS A "IN ON FUTIMES 
CONTRACTS WITH COLUMN SACHS 
WESTERN ASSET HCKT 
(EUR/EUM) 

0.00 4,930.9S- 4,824 .79-1 
6.16-T 

a 00 643 .31 6" 62 1 
3.31-T 

I& Mellon Trustem 
Mellon Bank . NA. 

0 00 

0.00 

RUN VATE- 19~JUN-23 
PACE : 1146 
K25701 

REALIZED 
CURRENCY CAIK/LOSS IN 
ISASE CDST BASE CURRENCY 

9".Zl- ga3.44-1 
2.73-T 

1,315.73 1,31S.73 I 

97A.71 978.71 1 

RUN DATE : 19-JLIN-03 
PACE : 1147 
NZ5701 

0 .00 5.ZZG .60 3,ZZ6.60 1 



TRANSACTION REPORT 
F CdBh&5 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
c DATTON 
17011tw "I low 

'Ali CODE/ 
FECTIVE/ 1ORIGIKAL SHARES~PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLE 

Sr 
TRADE DATE SETTLE DATE INwSTKEMT KENT 

_ 

CU"TY DESCOp"M BASE AMOUNT SASE A"OUN7 BASE COST DATE (LOCAL CIRRISETILE CURB) 

:-MOV-DZ EURO EURIBOR MID CUR FUT 12/02 969 93 969 93 0 00 

REALIZED 
CURRENCY GAIN/LCSS IN 
BASE COST BASE CURRENCY 

%9.93 969 93 1 
CALL DEC 2002 096 500 
REPRrSEKTS A GAIN Oil FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WES TERM ASSET FRONT 
(EUR/EUR) 

!-BEC-02 EURO EURISOR MID CUR FUT 1Z/OZ 969 35- 969 35-
CALL DEC 2002 096 500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET HGMT 
(ELFR/EUR) 

I-BEC-02 EURO EURISOR MID CUR FLIT 12/02 3,z4I 23 3,241 23 
CALL DEC ZOOZ 096 SOO 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET WONT 
(EUR/EUR) 

M 
4-DEC-02 EURO ELIRIBOR MID CUR FLFF IZ/OZ 650 Do- fiso Go-

CALL DEC 2002 096 500 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MOT 
(EUR/EM) 

0 00 3,254 .61 31241 23 1 
13 38 T 

0 00 650 Go- 650 00-1 

TRANSACTION REPORT 
.LF CT76545 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
.LCDA FOUI(DATION 
UTAL FOUNDATION 

RAW CODE/ 
TFECTIVE/ [ORIGINAL SHARES/PAR VALUE) 
OKTRACTUAL/ SHARES/PAR VALUE ACTUAL 
~MLE"EWT SECURITY DESCRIPTION TRADE DATE SMLE DATE INVESTMENT 

'DATE (LOCAL CURR/SETTLE CM?R) OASE AMOUNT ISASE AMOUN RASE COST 

15-DEC-02 EURO EURIBOR MID CUR FUT 12/02 I16ZS 9B 1,625 98 0 00 D 

5,538 39 515" 44 1 
25 .05-T 

1,640 28 1,640 .26 1 a Do 

@ Mellon Trustsm 
Mellon Bank, N A 

RUN DATE 19-JM-03 
PAGE 1148 
KZ5701 

a 00 969.35- %9 35-1 

CALL DEC Z002 096 SOO 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS MIT" GOLDMAN SACHS 
WESTERN ASSET HUNT 
(EUR/EUR) 

D 
6-DEC-02 EURD EURISOR MID CUR FUT 12/02 4,58S 95 4,585 gs 

CALL DEC ZOOZ 096 SOO 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSV MGKT 
(ELIRIEUR) 

10 
)9-DEC-OZ EURO EURIBOR MID CUR FUT 12/02 S,566 44 S'S" 44 

CALL DEC 2002 096 500 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WM GOLDMAN SACHS 
WESTERN ASSET MGffT 
(EUR/EUR) 

10-DEC-02 EURD EURIBOR MID CUR FUT 12/02 1,640 28 1,640 28 
CALL DEC 1012 096 1*0 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN SACHS 
WESTERN ASSET MOT 
(EURIEUR) 

a 00 

0 00 

RUN DATE 19-JUM-03 
PACE- 1149 
M25701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENC 

1,626 95 11625.98 1 

.97 T 

4,58S 95 4,585 95 1 



@ Mellon Trust Sm 
Mellon llani~ N-AL 

TRANSACTION REPORT cdft" FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 
MA TIM 
rALWTION 

kv CODE/ 
rECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
4TRACTUAL/ SHARES/PAR VALUE ACTUAL 
FILERENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CURB) BASE AMOUNT BASE AMOUNT BASE 057 

U.S . DOLLAR 

-NOV-0Z US TREAS BOND FUTURE IZS.GD- 125.00- 0.00 

REALIZED 
CURRENCY GAIN/LOSS IN 
SAM COST BASE CURRENCY 

8.00 125.06-1 

F G"a"S 
COA FOUNDATION 
FTAL FOUNDATION 

'AN CODE/ 
FECTIVE/ (ORIGINAL 
KTRACTUAL/ 

OWIES/P 
MALUE 

TTLEMENT 
SECURITY BE 

IPTION 
(LOCAL 

CURRI: 
LE CURR) 

.-DEC-02 LOS TREAS BOND FUTURE 
EXP MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCKT 

!-DeC-02 LIS TREAS BOND FUTURE 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KWMT 

,DEC-OZ US TREAS BOND FUTURE 
EXP MAR 03 
REPRESENTS A LOTS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MMT 

.-MC-02 US TREAS BOND FUTURE 
Ev Mm 01 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

LIS TREAS BOND FUTURE 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

1,875 .60 1.875 .00 0.00 0 .00 1,875.00 1 

RUN DATE 19-JU*-03 
PACE : 1150 
NZS701 

EXP MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MORT 

-NOV-02 US TRM BOND FUTURE S62 .50 562.50 0 00 0 .00 Sfiz .se I 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
NESTERN ASSET PONT 

-NOV-02 US TREAS BOND FUTURE 41125.00 *IIZS.00 0 .00 0.00 4.2Z5 .0O I 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MORT 

-NOY-OZ US TREAS BOND FUTURE 2,187.50- 2,147.50- 0 as 0 .00 2,187.Sg-l 
EXP KAM 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET FORT 

-DEC-02 US TREAS BOND FUTURE 2.312.SO- Z'SIZ.SO- 0100 0 .00 2.322 .50-1 
EXP MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET WJff 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER ZGOZ 

SHARES/PAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE INVESTMENT 
BASE A"DKKT BASE AMOUNT BASE COST 

5,937.50- 51937.50- 0.08 

l,SfiZ .5O I15fiZ .SO 0.00 

51937.50- S,937.SD- 0.00 

6,562 .So- 6.562 .So- 0 .00 

RUN DATE : 19-JLXI-OS 
PACE : 1251 
NZ5701 

REALIZED 
CURREMCV @AIR/LOSS IN 
BASE COM BASE CURRENCY 

0 .00 5,"7.SO-l 

0.00 2,562 .50 1 

0 so 5,937.50-1 

0 .00 fi,SfiZ.50-I 



RUN DATE 19-JUN-03 
PACE 115z 
H2.5701 

REALIZED 
CURRE~ GAIWLOSS IN 
BASE COST BASE CURRENCY 

a On 1,781 .25-1 

a of 643 75-1 

0 00 2,343 75-1 

0 00 93 75-1 

0 .00 z,fiz5 00 1 

TRANSACTION REPORT 
F 0911111U65 FOR THE PERIOD al JANUARY 2002 THROUGH 51 DECEMBER 2002 
CC ATION 
ITAURJPMATIM 

tAN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
3NTPACTUAL/ SHARES/PAR VALUE ACTUAL 
-TTLEKEWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (lDCA1 CURR/SETTLE CURR) BASE AMOUNT RASE AMOUKT BASE COST 

w 
B-DEC-aZ US TRE&S BOND FUTURE 1,781 2-5- 1,781 25- a 00 

EXP MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

I-BEC-02 US TREAS BOND FUTURE &43.75- 843 75- a 00 U 
EXP MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS W17H GOLDMAN 
WESTERN ASSET NGKT 

W 
Z-DEC-02 US TREAS BOND FUTURE 2,343 75- 2,343 7S- a 00 

EXP NO 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

W 
B-DEC-02 LOS TREAS BOND FUTURE 93 .75- 93 7S- a 00 

EXP MAR 03 
CREPRESENTS A LOSS ON FUTUltES 
ONTRACTS WITH GOLDMAN 

WESTERN ASSET MGMT 

D 2'6ZS Go z,6z5 00 0 on 6-IIEC-02 US TREAS BOND FIFTIURE 
EXP MAR 05 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCHT 

RUN DATE 19-JLN-05 
PACE 1153 
MZS701 

REALIZED 
CURRENCY GAIM/LSSS IN 
BASE COST BASE CURRENCY 

a go 42,825 27 1 

a 00 6,437 .50-1 

C .ao Z3,bzs 00-1 

0 00 37,125 00-1 

0 00 3,375 00-1 

TRANSACTION REPORT 
UF G77aeAS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
U.CDA FOUNDATION 
(OTAL FOUNDATION 

FRAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
:OKTRACTUAL/ SHARES/PAR VALUE ACTUAL 
3ETTLEMENT SECURITY DESCRIPTION TRADE DATE SET TIE DATE INVESTMENT 

DATE (LOCAL CURRMTTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

:D_ 42,926 27 0 00 L7 BEC-02 US TREAS BOND FUTLAZE 42,828 Z7 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
COKMACTS WIT" GOLDMAN 
WESTERN ASSET RGHT 

w 6,437 SO- 6.457 SO- 0 Do 18-PEC-02 US TREAS BOND FUTURE 
EXP MR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

CW 23,625 DO- zsl6zs Be- 0 go 19-DEC-02 LIS TREAS BOND FUTLNZE 
EXP KKR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NGHT 

CW 
20-BEC-02 LIS TREAS ROM FUTURE 37,1?,5 00- 37,IZ5 00- a Do 

EXP MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCHT 

CW 
23-OZ US TREAS SOW FUTURE S,375 GO- 3,375 DO- a 00 

EXP KKR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET WMT 

@ Mellon Trustm 
Mellon Bank, N-A 



@ Mellon Trust Shl 
Mellon Bank. NA 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 200Z 

If 
.721ft TISNN 

'AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL 
'rTLEHEK7 SECURITY DESCRIPTION TRADE DATE SETTLE DATE INIKSTMENT 
DATE (LOCAL CURR/SETTLE CM2 BASE AHOUKT BASE ANOUKT BASE COST 

!-DEC-02 US TREAS BOW FUTURE 4,500.00 4,500.00 0.00 
ESP RAN 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLONAN WESTERN ASSET HORT 

,-BEC-02 US TREAS BOND FUTURE Z5,875 .00- ZS187S Do- 0 00 
ESP HAR 03 
REPRESENTS A LOSS ON FUTURES CONTRACTS WITH GULDRAN 
WESTERN ASSET MW 

I-DEC-02 LIS TREAS BOIGI FUTURE 5,6ZS.00- 5,62S.00- 0.00 
EXP MAN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLDRAN 
WESTERN ASSET HCKT 

I-DEC-OZ LOS TREAS BOND FUTURE 42,281 .ZS- 421281 .ZS- 0 .00 
ESP HAR 03 REPRESENTS A LOSS 04 FUTURES 
CONTRACTS WITH GOLDHAN 
WESTERN ASSET RGN`r 

I ~-DEC-OZ LOS TREAS BOND FUTURE 20,345 .75- 20,343 .7s- 0 .00 
EXP KAN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NCHT 

RUN DATE : 29-JLIN-CS 
PACE : IIS4 
HZ5701 

REALIZED 
CURRENCY GAIK/LOSS IN 
3ASE-COST BASE CURRENCY 

0.00 4,SOO.00 1 

0 .00 25,675 00-1 

0 .00 S,fizS .00-1 

0.00 42,282 .ZS-l 

0 00 10,343.75-1 

RUN DATE' 19-JUH-03 
PACE : LISS 
NZ5701 

REALIZED 
CURRENCY rAI1VLOSS IN 
BASE COST BASE CURRENCY 

0 .00 3,750.00-1 

0.00 Z50 .00-1 

0.00 67S .40 1 

0.00 906.ZS-I 

0 00 I,IZS.OD I 

TRANSACTION REPORT 
F C778845 FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECENBER 2002 
COA FOUNDATION 
YTAL FOUNDATION 

UkN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
NITRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IMESTHENT 
DATE (LOCAL CURR/SETTLE CLIRR) LASE AMOUNT BASE A"OUNT -RASE COST 

i 
,-OCT-OZ LIS TREAS BD FUTURE 3,750 .00- 3,750.00- 0 .00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDHAN 
WESTERN ASSET HrKT 

!-DCT-42 US TREAS 39 FUTLNUE 250.90- ZS0.00- Q.00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONITIACTS WITH GOLDMAN 
WESTERN ASSET MOTT 

I-OCT-OZ US TWAS BO FUTURE 875 .00 67S.00 0 .00 
EXP DEC 02 
REPRESENIS A GAIN (IN FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCIFT 

i 
,-OCT-02 US TREAS BD FUTURE 906.25- 906.25- 0 .00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTLWJES 
CONTRACTS WITH rOLDNAN 
WESTERN ASSET NGKT ~-D* 

LIS TRrAS SO FUTIME 1,125 .00 I .IZS.00 0.00 
EXP DEC 02 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KENT 



RUN DATE 19-JLIM-03 
PACE 

. 
1156 

KZS701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 .00 fiZS .oO I 

0 .00 1,406.Z5 1 

Q 00 5,468 75 1 

0 go 61125.00-1 

a 00 9,IZ5 00-1 

TRANSACTION REPORT 
-F 5 F13R THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOOZ .Cd 
ft ATIDN A 

!TA ATION 

qAN CODE/ 
~FECT IVE/ fORIGINAL SHARESfPAR VALUE) 
ONTRACTUAL/ SKARES/PAR VALUE ACTUAL 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE cL'RR) BASE AMOUNT RASE AMOUNT BASE COST 

a 
B-OCT-02 US TREAS ED FUTURE &Z5.00 62S 00 0 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

0 
9-OCT-02 LIS TREAS ED FUTURE 11406 25 1,406 25 0 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "MY 

D 
O-OCT-02 US TREAS ED FUTURE 5,466 75 5,465.75 a 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCKT 

W 
I-OCT-02 LIS TREAS ED FUTURE 6,1ZS Go- 6plzs.oo- 0 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

v 
S-OCT-OZ US TREAS ED FUTURE 9,IZ5 no- 9,125.00- 0 go 

EXP DEC CZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

RUN DATE : 19-JLIN-03 
PAGE 1157 
MZ5701 

REALIZED 
CURRENCY GAIK/LOSS IN 
BASE COST BASE CURREN" 

a 00 4,531 Z5-1 

0 go 3,000 00 1 

0 go Io,Z5O 000 

00 4,906 .25-

0 00 19,750.00 

TRANSACTION REPORT 
%LF C"6845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 
kLCOA FOUNDATION 
rOTAL FOUNDATION 

TRAM CODE/ 
~FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
:ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 

Y DESCRIPTION 
To 
K 

DATE SETTLE DATE INVESTMENT iETTLEMEJff 
SECUNl MOUNT DATE (LOCAL CURRISETTLE CURR) AM A BASE AMOUNT BASE COST 

cW 4,531 .Z5- 4,531 25- 00 16-OCT-02 US IREAS ED FUTLIRE 
EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET 10GHT 

17-OCT-02 US TREAS ED FUTURE 3,000 00 3,000 .00 0 00 CD 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

CD Io,ZSO 00 Io,ZSO 00 a go 16-MY-02 US TREAS ED FUTURE 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

CW 4,906 ZS- 4,906 25- 0 .00 21-OCT-02 US TREAS ED FUTURE 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET M9147 

CO 22-02 US TREAS ED FUTURE 19,750 .00 19,750 00 a 00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KGKT 

@ Mellon Trusts" 
Mellon Bank~ NA 



@ Mellon Trust$m 
menon Bank NJL 

F CAMS 
TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMER 29OZ 
TgV I L MY ON 

TION 

AN CODE/ 
FECTIVE/ IMIGINAL SHAMES?PAR VALUE) 
ITTRACTUAL/ SHAMES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
-RAEL- (LOCAL CURRISMLE CURR) BASE AMOUNT BASE A"OUKI -KAU-= 

-QCT-OZ LIS TREAS 90 FUTURE IZ13rS.GQ 12,37S 80 0.00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLOKAH 
WESTERN ASSET MORT 

-OCT-02 LIS TREAS So FUTURE 3,375.00 3,375.00 0 .00 
EV DEC 02 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET WONT 

-OCT-02 US TREAS So FUTURE Zq,Z5o Do- 29,ZSO .00- a Do 
EXP DEC OZ 
REPRESENTS A LOSS ON FUTUINES 
CONTRACTS WITH COLONAN 
WESTERN ASSET "GWT 

!-OCT-OZ US TREAS So FUTURE 20,250.00- zo,zso.oo- 0 .00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLDKAN 
WESTERN ASSET MW 

LocT-oz Lis TREAs go FUTURE 437.50- 437.SG- 0.00 
ESP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MWIT 

RUN DATE : 19-JLK-43 
PAGE : 1158 
KZ5781 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURREN" 

0 .00 IZ,375 .00 I 

0.90 3,375.08 1 

0 .00 29,ZSD .09-1 

0.00 zo,z5v.o$-1 

0 00 437 .58-1 

RUN DATE : 19-JUM-03 
PACE : 1159 
HZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 .00 63,750.02-1 

a go 13,750.00 1 

0.00 I&16zs .oo-l 

0 .00 161332.50 1 

0 .00 Z3 .&ZS.$O I 

TRANSACTION REPORT 
F C77SMS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
COA FOUIGWLTION 
ITAL FOUNDATION 

UN CODE/ 
'FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WTRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
_PAIL_- (LOCAL CURR/SETTLE CURR) BASE A"OU1fr am AMOUNT BASE MST 

1 0 FUTURE 63,7SO.00- 63,750.00- a 00 )-DCT-OZ LIS TREAS 
a EXP DEC 02 

REPRESENTS A LOW ON FUTURES 
CONTRACTS WITH COLONAN 
WESTERN ASSET RGHT 

I-OCT-02 Lis TREAS So FUTURE 13,730.00 13,750 .00 8.00 
ESP DEC 

cz 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MORT 

L-NOV-OZ US TREAS go FUTUIM 28.625.00- 18,6zs.oo- Q.@D 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLDNAN 
WESTERN ASSET HIRIT 

4-NOV-02 LIS TREAS 511 FUTURE 161312 .So 16,31Z.50 0 .00 
ESP DEC 02 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDKAN 
WESTERN ASSET PM D 5-A 

LIS TREAS 90 FUTURE Z3,fiZS.00 Z3.6ZS.O* 0 .09 
ESP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MW 



RUN DATE 19-JUH-03 
PACE 1160 
MZ5701 

REALIZED 
CURREMCf GAIM/LOSS IN 
BASE COST BASE CURRENCY 

a go 9,000 Go I 

0 00 16,500 00-1 

0.00 69,062 .50-1 

a 00 35,125 00-1 

0 Do 4,000 00 1 

TRANSACTION REPORT 
LF lM1145 FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECEMBER ZOOZ 
LCO ATION 
OTAERNMATION 

RAN CODE/ 
FFEC71VE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
ETILEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE CURB-) BASE AMOUNT BASE A"OU BASE COST 

0 
6-NOV-02 LIS TREAS ED FU-TURE 9,000 on 9,000 00 a 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET WGKT 

W 
7-MV-02 US TREAS ED FUTURE 16,500 DO- 16,SOO 00- 0 00 

EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
COWIRACTS WITH GOLDMAN 
WESTERN ASSET "GMI 

it 
8-MV-02 US TREAS ED FUTURE 69,062 SO- 69,06Z so- a 09 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

v 
2-MOV-02 LIS TREAS BE FUTURE 35,125 GO- 55,125 Go- 0 Do 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KGMT 

ID 
3-NDV-02 LIS TREAS 51) FUTURE 4,000 go 4,000.00 a Do 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

RUN DATE 19-JM-03 
PACE 1161 
M25701 

REALIZED 
CUPRENCY GAIN/LOSS IN 
BASE COST lUkSE CURRENC 

a 00 5,968 75-1 

0 Do 42.031 .25 1 

0 Do 2,656 25 1 

G 00 11562 50-1 

0 .00 937.SO-1 

TRANSACTION REPORT 
U.F G778845 FOR THE PERIOD 61 JANUARY 2002 THROUGH 31 DECEMBER 2002 
U-COA FOUNDATION 
rOTAL FOUNDATION 

MAN CODE/ 
-TFECTIVE/ 1ORIGZNAL SHARES/PAR VALUE) 
:ONTRACTUAL/ SKARES/PAR VALUE ACTUAL 
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SET7LE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

:W 
L4-NOV-02 LIS TREAS 30 FUTU1tE 3,968 75- 3,968 .75- 0 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KGMT 

-D 
LS-NDV-02 LIS TREAS ED FUTURE 42,031 25 4Z,031 25 a 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WTTK GOLDMAN 
WESTERN ASSET MGMT 

lo-NOV-02 LIS TREAS So FUTURE 2,6S6 25 2,656 25 0 .00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

CW 
19-MOV-02 LIS TREAS ED FUTURE I'S62 so- 1,562.50- a go 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
COWMACTS WITH GOLDMAN 
WESTERN ASSET MGNT 

CW 
20-0 US MEAS 50 FUTURE 957 so- 937 So- 0 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WM GOLDMAN 
WESTERN ASSET MM 

@ Mellon Trust Sm 
Mellon Bank, NA 



@ Mellon Trust Sm 
Mellon Bank, NA 

TRANSACTION REPORT 
TION 

FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECEKIIER ZOOZ 
rALSTION 

al CODE1 
EC71VE/ (ORIGINAL SHARES/PAR VALLE) 
4TRACTUALd' SMARES/PAR LUE ACTUAL 
rTLEHENT SECURITY 0 

,qA 
IPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/ LE CURB) BASE AMOUNT BASE AMOUNT BASE COST 

-NOW-02 US TREAJ; AD FUTURE Z,843.75- 2,843 .75- 0 cc 
EXP DEC 02 
REPRE.tN S A LOSS ON FUTURES 
CONTRACTS WITH GDLOKAK WESTERN ASSET NGHT 

-NOV-0Z LIS TREAS AD FUTU1dE 2,06Z So- 2,062 .SD- 0 00 
EXP DEC CZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN WESTERN ASSET NIGHT 

-HOV-0Z US TREAS 50 FUTURE 1,000 cc- 1,000 .00- 0 00 
EXP DEC OZ 
REPRESENTS LOSS ON FUTURES 
WITH GOLIPM WESTERN ASSET WIT 

-NOV-9Z US TREAS 112 FUTURE Z14afi .zS 2,40&.ZS 0 so 
EXP DEC 0Z F"WSENTS A GAIN ON FUTURES CONTRACTS WITH GOLDHAN 
WESTERN ASSET NWT 

-NOV-92 US TREAS W FUTLOUE &43 75- &43.7S- 8 so 
EXP DEC 02 REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLONAN 
WESTERN ASSET NCKT 

RUN RATE : 19-JUN-03 
PAGE 1162 
K25761 

REALIZED 
CURRENCY GAIN/LOSS IN 
DAM COST BASE CURREXICT 

9.0s Z,943.75-1 

0.00 2,062.50-1 

0 00 1,000 .00-1 

8.00 Z1606.25 1 

0 .60 643.75-1 

RUN DATE . 19-JU*-03 
PACE : 1163 
NZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BAR COST SAM CURRENCY 

0.40 6,500 .00-1 

0 .00 191"7 .So 1 

1.00 23,466 75-1 

0.00 3,906 ZS-I 

0 .00 8,906 .ZS 1 

TRANSACTION REPORT 
F C"S"S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMER 2002 
COA FOUNDATION 
17AL FOUNDATION 

tAN CODE/ 
TECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL01 SHARES/PAR VALUE ACTUAL 
'TTLERM LWQ/9ESCRIjPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE 

SETTLE 
CURB) SASE AMOUNT BASE A"OUHI BASE COST 

I 
I-MV-02 US TREAS SO FUTURE 81510.00- 8,500.00- 0 .00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLD"AN 
WESTERN A53ET HUNT 

:-NUV-GZ US TREAS DO FUTURE 19,661.5D 19'"7.50 0 .00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET K9KT 

I 
!-DEC-OZ LIS TREAS SO FUTURE Z3,4".7S- ZS,466.75- 0 .00 

EXP DEC 4Z 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDHAN 
WESTERN ASSET NGNT 

i 
S-DEC-02 LIS TREAS SO FUTURE 8,906.ZS- 6,906.ZS- 0 .00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURE% 
CONTRACTS WITH GOLDRAN A WESTERN ASSET mrKT i 

LIS TREAS AD FUTURE 61906.2s 8,906.ZS 0.90 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDRAN 
WESTERN ASSET "Off 



@ Mellon Trust Sm 
Mellon Bank, NA 

TRANSACTION REPORT 
FOR THE PERIOD 01 JAMULURV ZG0Z THROUCH 31 DECEMBER 2002 

DAYTON 
M, 

I 
Tax VAT ON 

AN CODE/ 
FECTIVE/ f0RIGIKhL SHARES/PAR VALUE) MTRACTUAL/ SHARES/PAR VALUE ACTUAL 77LEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
BAR (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

-DEC-02 US TREAS BO FUTURE 33,843 75- 33,845 .75- 0.00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES CONTRACTS WITH COLDMAN 
WESTERN ASSET MGMT 

.-DEC-02 US IDEAS RD FUTURE 39,147 SO- 39,147 .50- a 00 
EXP DEC 02 REPRESENTS A LOSS ON FUTURES CONTRACTS WITH GOLDKAN 
WESTERN ASSET MONT 

I-UEC-QZ LIS TREAS ED FUTURE 2,667.SO- 2,667 So- a 00 EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

I-DEC-02 US TREAS BD FUTURE 55,031 zS- 55,031 25- 0 .00 EXP DEC 02 REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN WESTERN ASSET KGKT 

f 
L-DEC-0Z US TREAS 90 FUTURE 16,437 SO- 18,457 SO- 0 00 EXP DEC 02 

REPRESENTS A LOSS ON FUTURES 
CONTRACTS MIT" GOLDMAN WESTERN ASSET "My 

RUN DATE 19-JUM-05 
PAGE 1164 
NZ5701 

REALIZED 
CURRENCY GAINILOSS IN 
BASE COST BASE CURRENCY 

B .OD 35,645.7s-x 

0 .00 39,187.50-1 

0.00 2,687 .SO-l 

a 00 35,032 .25-X 

a 00 18,437.50-1 

RUM DATE 19-JLIN-03 
PArE 1165 
KZ5701 

REALIZED 
CURRENCY CAIN/LMEA" 
BASE COST AM 

C Cy 

0 no 46,093 7S-1 

0 00 1,943 75-1 

a 00 S116Z5.00 I 

0 00 12,946.25 1 

a 00 156.26 7 

TRANSACTION REPORT 
LF G775645 FOR THE PERIOD 01 JANUARY 2002 THROUrN 31 DECEMBER Za0Z 
LCOA FOUNDATION 
OTAL FOUNDATION 

MAN CODEI 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
ETILEMEKT SECURITY DESCRIP710H TRADE DATE SETTLE DATE INVESTKENT 

DATE (LOCAL CURR/SETTLE CLM) BASE AM BASE A"DUNT BASE COST 

W 
Z-DEC-0Z US TREAS ED FUTURE 46,093 75- 46,09S 7S- 0 00 

EXP DEC 02 
REPRESENTS A LDSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "GMT 

IN 
3-DEC-02 US TREAS BD FUTURE 1,843.75- 1,845 75- 0 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH C13LDKU 
WESTERN ASSET MGKT 

a 
6-BEC-02 LIS TREAS ED FUTURE sl,fizs 00 51,6ZS 00 a ac 

EKP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

D 
,7-DEC-02 US IDEAS ED FUTURE 12,906 25 12,906 Z5 0 .00 

EXP DEC cz 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDHAM 
WESTERN ASSET MG"T 

02 US IOYR TREAS HIS FUTURE 156 26 IS6 Zfi a 00 
EXP KKR 05 
REPRESENTS A GAIN ON FUILIRES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MQKT 



@ Mellon Trust Sm 
Mellon Bank~ N.A 

.11111k . TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECE19SER ZOOZ 

TION TAWL 
TIM 

W 

AN CODE/ FICTIVE/ (ORIGINAL SHARES/PAR VALUE) 
XTRACTUAL/ SKARES/PAR VALUE ACTUAL 
IT LEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHEICT 
DATE (LOCAL RfSETILE CLING) BASE A"OUKT BASE MOUNT BASE COST 

-NOV-@Z LIS IITR TREAS NIS FUTURE 1,S93.74 1,593 74 0 .00 
EXP KAR 93 REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET HCKT 

-NOW-02 LIS IOYR TREAS KrS FUTURE S,703.16- 5,703 .16- 0.00 
LXP MR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN WESTERN ASSET HCHT 

-DEX-02 US ICTR TREAS HIS FUTURE 3,281 .30 3,Z&1 .30 0 on 
EXP MIT 83 
REPRESENTS A "IN ON FUTURES CONTRACTS WITH COLONAN 
NESTERN ASSET NIGHT 

-DEC-02 US IGTR TREAS NIS FUTURE Z'SZ8.14 2,8ZA.14 0.00 
EXP PAR 03 REPRESENTS A GAIN ON FUTURES 
CONTRACTS JITH GOLDMAN 
WESTERN ASSET HICINT 

.-KC-02 US IOYR TREAS NIS FUTURE I'Z58.88- I'm 08- 0.00 
EKP PAR 03 REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLDHAN 
WESTERN ASSET HGKT 

RUN DATE- 19-JU*-83 
PACE : 11" 
KZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
USE COST IIASE CURRENCY 

0.00 1,593.74 1 

0 .90 S,703 16-1 

0.00 3.281 .30 1 

0 .00 

0 .80 

RUN DATE : 19-JU*-03 
PACE : 1167 
KZ5701 

REALIZED 
CURRENCY GAIK/LOSS IN 
BASE COST BM CURRENCY 

0.80 8,951 .34 1 

0 .00 7,117S.Of I 

0 .40 3,718." 

0.00 3,009.00 

0.00 312.S3 1 

TRANSACTION REPORT 
F 9""65 FOR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECENIER 2002 
COA FOUNDATION 
ITAL FOUNDATION 

IAN CODE/ 
TECtIVE/ (ORIGINAL SHAIWS/PAR VALUE) 
WTRACTU&L/ SHARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
_RLTL_ (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE-AVIOUNT BASE COST 

!-UEC-OZ US IOYR TREAS NIS FUTURE 8,031.34 8,931 34 0.00 
EXP HAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS VM GOLDHAN 
WESTERN ASSET NIGHT 

!-OEC-OZ LIS 16YR TREAS WIG FUTURE 7,875 00 7,875.90 0 .80 
EXP MIT 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET PICINT 

P-DEC-OZ US IOTR TREAS NIS FUTURE 5,718 ." 5,718." 0 .00 
EXP "A 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET NGKT 

:-DEC-02 LIS I@VR TRM HIS FUTURE 3,000 00 3,000.00 0 no 
EXP MIT 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HCHT 

US IOYR TREAS NIS FUTURE 31Z.53 SIZ.53 0 .00 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET HIM 



@ Mellon Trust Sm 
Mellon Bank . NA 

TRANSACTION REPORT 
X 91111111114S FOR THE PERIOD 01 JANUARY 20 

0 
2 THROUGH 31 DECEPMER 2002 

.CC DATION 
ITA3111POUN&TION 

TAN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
)N7RACTUAL/ SKARES/PAR VALUE ACTUAL 
MIEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IN14ESIMENT 
DATE (IOCAL CURRISETILE CURR) BASE AMOUNT BASE A"OUNT BASE COST 

D 
2-BEC-02 US IOYR TREAS WIS FUTURE 2,531 22 2,531 22 0 00 

EXP MAR 03 REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDKAN 
WESTERN ASSET NAWT 

3-PEC-02 LIS IOYR TREAS NIS FUTURE 281 25- 281 zS- 0 00 
EXP MR 03 REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN WESTERN ASSET KGKT 

W 
6-BEC-02 LIS IM TREAS NIS FUTURE 15,515 4z- IS'SIS 42- a 00 

EXP MR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLUMN WESTERN ASSET F=T 

W 
7-DEC-02 LIS IDYR TREAS NTS FUTURE 36,140.61- 36,140 61- 0 00 

EXP MR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLMAN WESTERN ASSET NGNI 

I-OEC-02 LIS ICYR TREAS WTS FUTURE 17,577 .75 17,ST7 75 0 Do D EKP KAR 03 REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET INGH7 

RUN DATE 19-JUN-03 
PACE 1168 
"25701 

REALIZED 
CURRENCY GAIN/LOSS IN 
INASE COST IIASE CURREN" 

0 .00 2,531 22 1 

a 00 Zal zS-I 

a 00 IS,515.42-i 

a 00 36.140 61-1 

0 .00 17,577 .75 1 

RUN DATE 19-JUN-03 
PAGE 1169 
KZ5701 

REALIZED 
CURRENCY GAIH/LOSS IN 
BASE COST SAJC-g~cv 

0 00 41,016 Do I 

a 00 58,765 zS I 

0 00 2,593 75 1 

0 go 5,187 50-1 

0.00 53,422 33 1 

TRANSAC710H REPORT 
U.F G77a&4S FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEKBER 2002 
kLCOA FOUNDAIZON 
ICTAL FOLWATION 

TRAM CODE/ 
3-FECTIVE/ (ORIGINAL SHARCS/PAR VALUE) 
:ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
.ETTLEHENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETILE CURR) BASE A"OUN FASE AMOLn(T BASE COST 

:D 
L9-DEC-02 US IOYR TREAS "IS FUTURE 61,016 00 41,016 00 0 Do 

EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLDKAH 
WESTERN ASSET KGNT 

-0 
20-DEC-02 US IOYR TREAS HIS FUTURE 58,76S 25 S8,765 25 a go 

EXP KAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET HGH7 

:D 
Z3-DEC-02 LIS IOW TREkS HIS FUTURE Z'S93 75 2,593 75 a Do 

EXP KAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "C"T 

cm 
24-DEC-02 US IDYR TREAS KTS FUTURE 5,187 so- S,197 SO- 0 Go 

EXP KAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDNAX 
WESTERN ASSET NGN7 

CC 53,422 33 33,422 33 0 Do 26-OZ US IOYR TREAS wts FUTURE 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NGKT 



@ Mellon Trustsm 
Mellon Bank, K-A 

FOR THE PERIOD 91 JA 
TRANSACTION REPORT A. hulm. HWY 2002 THROUGH 31 DECEMBER ZOOZ 

AM CODE/ 
TECTIVE/ (ORIGINAL SHARIES/PAR VALUE) 

NIRACTUAL/ SHARES/PAR VALUE 
ACTUAL 

T7LENEKT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETILE CURIO BASE AMOUNT BASE AMOUNT BASE COST 

~-CIEC-OZ US I DVR TREAS NTS FUTURE 9,781 .23 9,781.Z3 0.90 
E)W MAR 03 
REPRESENTS A GAIN OR FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MIT 

1-DEC-OZ US IDYR TREAS KU FUTURE 75,093 .29 7S,093 .29 0 .00 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCHT 

I-EIEC-02 (IS IDYR TREAS MTS FUTURE 80,702 73- 80,70Z.73- #.Do I 
E)0P MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MW 

!-OCT-CZ LIS IOYR TREAS NTS FUTURE 12,375 .00- IZ,37S .00- I to 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HCHT 

!-OCT-82 LIS IOYR TREAS KFS FUTURE I's" 76 1,593.74 9.00 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

RUN DATE . 19-AN-63 
PACE% 1170 
NZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0.99 9,7si 25 1 

0.00 7S,O9S-Z9 I 

0.00 80,702.73-Z 

0 .00 lz,375.00-1 

0.90 2,593.74 1 

RUN DATE- 19-JUM-03 
PACE 1171 
KZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST CASE 

0 .00 Z,824 is I 

8 .90 843.84 1 

0.00 1,606.26 1 

9.00 843.64 1 

0.00 6,137.50 1 

TRANSACTION REPOPT 
FOR THE PESIZOD 01 JANUARY 2002 THROUGH 31 DECE)m 2002 

SHARES/PAR VALUE) 
TRADE DATE 

ACTUAL 
SETTLE DATE INVESTMENT 

CASE AMOLRIT BASE AMOUNT BASE COST 

2,828 .10 2,828.10 a 00 

643.64 943.64 0 00 

3,406.16 11406.16 0.00 

843.64 843 94 0.00 

6,IB7..SD 61107.50 0.00 

LF CT78"S 
LCOA FOLOWTION 
3TAL FOUNDATION 

tAM CODE/ 
~FECTIVE/ (ORIGINAL 
3WTRACTUAL/ SKARES/PAR VALUE 
-TTLEMEWT SECURITY DESCRIPTION 

DATE (10CAL CURR/SETTLE CURR) 

D 
2-OCT-OZ LIS I CYR TREAS MIS FUTURE 

EXP DEC OZ 
REPRESEWTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HUNT 

S-OCT-02 US IOYR TRFAS NIS FUTURE I 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGM 

D 
4-OCT-92 LIS ]CYR TREAS MTS FUTURE 

EXP DEC 02 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

D 
7-OCT-02 LIS IOYR TREAS NIS FUTURE 

EXP DEC 02 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTE101 ASSET MW 

.-A US IDVR TRE&S NIS FurnARE 
EXP DEC 02 
REPWSENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 



RUN DATE 19-JL04- 03 
PAGE . 1172 
"ZS7CI 

REALIZED 
CURREN" CAIN/LOSS IN 
RASE Cos iA9-c&mffff-Y 

a 00 3,187 .59-1 

0 00 9,7SO.00 I 

0.00 4,843 .66-1 

a 00 10,095 79-1 

0 .00 16,ZM .26-1 

TRANSACTION REPORT 
F 5 FOR THE PERIOD 01 JANUARY 20OZ THROUGH 31 DECEMBER 2DOZ 
CO ATION 
ITAMATION 

IAN CODE/ 
FEC71VE/ (ORIGINAL SHARES/PAR VALUE) 
)NTRACTUAL/ SHARESIPAR VALUE ACTUAL 
-TTLEMENT SECURITY DESCRIPTM) TRADE DATE SE I ILE DATE INVESTMENT 
DATE (LOCAL CUR 

/SETTLE 
BASE AN BASE BASE COST 

I-OCT-a2 US ICYR TREAS WTS FUTURE 3,137.59- 3,167.59- 0.00 I 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS U17H GOLDMAN 
WESTERN ASSET MCKT 

0 
I-OCT-02 US ]CYR TREAS MIS FUTURE 9,7SO 00 9,750 00 0 Do 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRAC7S WITH GOLDMAN 
WESTERN ASSET NGMT 

I-OCT-02 US IOYR TREAS MIS FUTURE 4'"s be- 4,843 68- a 00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCKY 

W 
5-OCT-02 US IOYR TREAS MIS FUTUINE 10,093 79- 10 .093 79- 0 .00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTL[RES 
CONTRACTS WITH C13LDKAM 
WESTERN ASSET MONT 

N 
6-OCT-02 US IOYR TREAS NTS FUTURE 16,ZS4 26- 16,234 26- 0 go 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

RUN DATE : 19-JUH-03 
PAGE' 1173 
M25701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 00 3,906.38-1 

0 00 13,576 13-1 

0 00 3,000.00 1 

0 .00 15,218 6Z-1 

a go 3,546 SS-I 

TRANSACTION REPORT 
kLF C778845 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMIElt 2002 
ILCOA FOUNDATION 
rOTAL FOUNDATION 

rRAM CODE/ 
FFECTIVE/ (ORIGINAL SHARESMAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
,ETILEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE Ct") BASE AMOUNT BASE AMOUNT AA~CO I 

-W 
L7-OCT-02 US IOYR TREAS NIS FUTURE 3,906 38- 3,906 38- a go 

EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

'W 
M-OCT-02 US IOYR TREAS HIS FUTURE 13,S?8 13- 15,576 13- 0 .00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET FIGHT 

-D El-OCT-02 US JOYR TREAS NTS FUTURE 3,000 00 5,000 .00 0 cc 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KGNI 

CW 
22-OCT-02 US IOYR TREAS NIS FUTURE 13,218 62- 13,216 62- 0 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
COMPACTS WITH GOLDMAN 
WESTERN ASSET MCM7 

CW 
13-02 US IOYR TREAS HIS FUTURE 3,54fi as- 31546 as- 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MW 

@ Mellon Trusts" 
Mellon Bank, NA 



@ Mellon Trust Sm 
Mellon Bank, NA 

TRANSACTION REPORT 
- CAdhm FOR YHE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKBER ZOOZ 
rv M TT'i OWN 

v 
COw/ 

CTIVE/ (ORIGINAL SHARES/PAR VALUE) 
fTRACTLW,L/ SHAJtESfPAR VALUE ACTUAL 
rTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

-OCT-02 US 10YR TREAS HIS FUTURE 4,546.71 4,51A.71 O.OQ 
EXP DEC 02 
REPRESENTS A GAIN ON MIMES 
CONTRACTS WITH COLUMN WES7M ASSET HURT 

-OCT-02 US IOVR TREAS HIS FUTURE 8,042 .56 8,062.56 0 .00 
E3CP DEC 02 
REPRESE117S A GAIN ON FUTLIIES 
CONTRACTS WITH COLUMN 
WESTERN ASSET HCHT 

-OCT-OZ US IOTR TREAS NIS FUTURE 5,IS6.28 5,156.28 0.00 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES CONTRACTS WITH COLUMN 
WESTERN ASSET mcmT 

-OCT-02 US IOVR TREAS HIS FUTURE 11,Z50 .10- II,ZSO .Io- 0.00 
EXP DEC OZ 
REPRESENTS A LOSS ON FUTLIKS CONTRACTS WITH rOLDMH 
WESTERN ASSET MGM 

-OCT -02 LOS IOTR TREAS PITS FUTUIM 2,06Z.50- 2,062.SO- 0 .00 
EXP DEC OZ REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET HURT 

RUN DATE : 19-JM-03 
PACE : 1174 
M701 

REALIZED 
CURRENCY rAIN/LOSS IN 
BASE COST BASE CURRENCY 

0.00 4,546.71 1 

0 .00 O,Ofiz .S6 1 

a 00 5.156.28 1 

0 .00 110250.10-1 

8.00 Z.O6z .SO-I 

RUN IkATE: 19-JUM-03 
PACE : 1175 
NZ5701 

REALIZED 
CURRENCY rAIK/LOSS IN 
AME COST BASE CURREN" 

0 .00 ZSO.OO I 

0 .00 9Ofi .Z4-I 

0.00 2 .375.00 1 

0 .00 l,"7.51 1 

0.00 9.SIS.36 I 

TRANSACTION REPORT 
F WnU45 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
COA FOUNDATION 
FTAL FOUNDATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SKARES/PAR VALUE ACTUAL 
rTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVIESTHENT 

(LOCAL CURR/SETTLE CLIRR) BASE AKOUM BASE AMOUNT BASE COST 

-M-OZ LIS IOYR TRFAS NTS FUTURE ZSO.Oo ZSO.OO 0 .00 
EXP DEC 02 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET H1017 

-NOV-02 US IOYR TREAS NIS FUTURE 906.24- 906.24- 0 .00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLDKAN 
WESTERN ASSET NCHT 

!-NOV-01 US IOYR TREAS 1113 FUTURE 1,37S .00 1,375.00 0.00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLDRAN 
WESTERN "SET RGHT 

!-WV-02 US IDYR TREAS WTS FUTURE 1,937 .51 1,937.51 0 .00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
COKTMC7S WITH COLDNAN 

7S '10YR T'REAS N'TS FUTURE 9,SIS.56 91515.36 0.00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET MGHT 



RUN DATE 19-JUN-03 
PAGE 

7 
HZ57ii 

11 6 

REALIZED 
CIRRENCY GAIN/LDSS IN 
BASE COST BASE CURRENC 

a go 3,593 77 1 

a go 22,015 62-1 

a 00 690 97 1 

a 00 2,559 57 1 

a 00 10,609 35 1 

TRANSACTION REPORT 
IF QE5 FOR THE PERIOD 01 JANUARY zaoz THROUGH 31 DECEMBER 2002 
LCO A710H 
CIA ATION 

RAN CODE/ 
,FECTIVE/ JORICIkAL SHARES/PAR VALUE) 

ACTUAL CINTRACTUAL/ SHXRES/PhR VALUE 
WADE DATE SETTLE DATE INVESTMENT ETTLEMENT SECURITY DESCRIPTION 

DATE (LOCAL CLPR/SETTLE CURRI BASE AMOUNT BASE A AASE COST 

D 
7-NOV-02 LIS ICYR TREAS NIS FUTURE 3,593 77 3,S93 T7 2 go 

EXP DEC DZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

S-NOV-02 US ICYR TREAS NIS FUTURE 22,015.62- 22,015 62- 0 00 W 
EXP DEC DZ 
REPRESENTS A LOSS am FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

D 
Z-MV-02 LIS JOYR TREAS NIS FUTURE 590 97 890 97 0 no 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

3-MV-02 US ICYR TREAS HIS FUTURE 2,359 37 2,359 37 0 00 0 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCKT 

D 
4-mv-az US LAW TRE.AS KTS FUTURE 10,609 35 10,609 35 0 00 

EXP DEC QZ 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HCHT 

RUN DATE 19-JLM-03 
PACE 1177 
H25701 

REALIZED 
CUCIRID~ MIN/LCW IN 
BASE COST 34SE CURRENCY 

cc 71,531 50-1 

cc 10,062 50-1 

0 00 7,906 OZ I 

0 Do 10,781 46 

1a Do 37,421 .85- 

TRANSACTION REPORT 
%IF CT78MS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
%LCOA FOUNDATION 
FOTAL FOUNDATION 

IRAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
.OWTRACTUAL/ SHARES/PAR VALUE ACTUAL 
iETTLEMENT SECURITY DESCRIPTION WADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURIVSETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

-W 15-MOV-02 LIS JOW TREAS NIS FUTURE 71,531 SO- 71,S31 So- a 00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

Lv 
IS-Moy-82 US 10W WFAS NIS FUTURE 10 .06Z SO- 10,062 so- a 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "Off 

CD 
19-MY-02 US IOYR TREAS HIS FUTUICE 7,906 02 7,906 02 0 00 

EV DEC 02 
REPRESENTS A MIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

CD 
20-MW-02 LIS )CYR TREAS NIS FUTURE 10,781 45 10,781 48 a go 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

CW 
21-02 US ICYR TREAS HIS FUTURE 37,421 go- 37,421 So- 0 on 

EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET M~off 

@ Mellon Trust Sm 
Mellon Bank, N.A 



@ Mellon Trustsm 
Mellon Bank. NA. 

TRANSACTION REPORT 
FOR THE PERIOD 01 JAMMY 200Z THROUGH 31 DECEMBER ZOOZ 

IT 
rat. a TISH 

UN 
CODE/ 

ECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
fFfACTUAL/ SHARES/PAR VALUE ACTUAL 
1T ENENT SECURITY DESCRI PTM3 TRADE DATE SETTLE DATE INVESTMENT 

(LOCAL 
CUQR/SETTLE 

BASE AMOUNT BASE MOUNT BASE COST 

-NOW-02 US 16YR TREAIS NTS FUME 19.BS9 .37- 19,859.37- 0.00 
EXP DEC 0Z REPRESENTS A LOSS ON FUTURES CONTRACTS WITH GOLOKAN 
WESTERN ASSET M17 

-NOV-OZ US IOYR TREAS OFFS FUTURE 11,312 .76- 21,31Z.76- 0.00 EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDNAU4 
WESTERN ASSET MONT 

-NOV-02 LIS IDYR TREAS NIS FUTURE 1,375.00- 1,375.00- 0.00 
EXP DEC OZ REPRESENTS A LOSS ON FUTUftES CONTRACTS WM GOLDRAN 
WESTERN ASSET HGHT 

-NOV-OZ LIS 16YR TREAS HIS FUTURE 49,464.71 49,4M.71 0.00 
EXP DEC OZ REPRESEIffS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

-M-02 LIS ISYR TREAS NTS FUTURE $5,843 .75- 85,843.75- 0 .00 
EXP DEC 0Z 
REPRESENTS A LOSS ON FUTURES CONTRACTS WITH COLOKAN 
WESTERN ASSET NCKT 

RUN DATE : 19-JLN-03 
PACE : 1179 
MZS701 

REALIZED 
CURRENCY GAIK/LOSS IN 
BASE COST AM CURREN" 

0 .00 23,031 .25 1 

0 .00 7,3ZB.46-1 

0 .00 6,281.ZS-l 

0 00 30,3S9.71 I 

0.00 Z9,31Z.50 I 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEKBER 200Z 

SHARES/PAR VALUE) 
ACTUAL 

TRADE DATE SETTLE DATE INVESTMENT 
BASE A"OURT BASE MOUNT LASE COST 

Z3,031 .Z5 Z3,032 .zs 0 .00 

7,3za .46- 7,328.46- 0 .00 

6,281 .Z5- 6,281 .ZS- 0 .00 

30,359 .71 30,359 71 0 .00 

29,312 .50 Z9,31Z.50 0 .00 

.-DEC-02 US 10YR TREAS RIG FUTURE 
EXP DEC 02 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDNAN 

NIT I IERN "SET NO 

US IGYR TREAS IfTS FUTURE 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLONAN 
WESTERN ASSET "GHT 

F G778645 
COA FOUNDATION 
ITAL FOUNDATION 

M CODE/ 
FECTIVE/ (ORIGINAL 
NTRACTUAL/ SHARES/PAR VALUE 
TrLEREHT SECURITY DESCRIPTION 
DATE (LOCAL CURR/SETTLE CURR) 

-DEC-OZ LIS ICYR TREAS NTS FUTURE 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLOKAN 
WESTERN ASSET HS&1T 

.-DEC-0Z LIS IOTR TREAS KTS FUTURE 
ESP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HOPT 

.-DEC-02 LIS IGYR TREAS NIS FUTURE 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET PEW 

RUN DATE : 19:JUN-05 
PACE 1178 
NZ5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURREN" 

0.00 29,659.37-1 

0 00 11,322.76-1 

0 .00 1,37S .00-1 

0.00 49,484 .71 1 

0.00 85,043.75-1 



@ Mellon TrustsA 
Mellon Bank, N~% 

TR NSACTION REPORT 
f cj'wS FOR THE PERIM 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 

CO 
A710H 

FIA ATION 

TFE"JONVEE// fDRIGINAL SHARESfPAR VALUE) 
JKTRACTUAL/ SHARES/Phlt VALUE 
:TTLEMENT SECURITY DESCRIPTION TRADE DATE 

SETACTUAL 

DATE 00CAI CURR/SETTLE CURR) BASE A 
71 . DATE INVESTMENT 

BASE AMOUKF BASE COST 

4EC-02 US IOYR TREAS HIS FUTURE 26,140 .29 26,140 29 0 00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTIVES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MOTT 

D-DEC-02 US IDYR TREAS WTS FUTURE 23,711.08 23,719.08 0 On 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

I-VEC-OZ US ICYR TREAS HIS FUTURE Z'062.50 2106Z.50 00 
EXP DEC 02 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

D 
2-BEC-02 US IGYR TREAS NIS FUTURE 27,a43 .42 Z7,843.42 0 09 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
COMRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

W 
S-BEC-02 LIS 10YR TREAS MTS FUTURE 4,125 Do- 4,125 00- a 00 

EXP DEC 02 
REPRESENTS A LOSS ON FWURES 
CONTRACTS W17H GOLDMAN 
WESTERN ASSET HCHT 

RUM DATE 19-JLIM-03 
PACE 1180 
M2.5701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENC 

a 00 26,140.29 

0 00 23,719.08 1 

d .00 2,06Z.Sa I 

a cc 27,843 42 1 

0 .00 4'IZs 00-1 

RUN DATE 19-JLRO-03 
PACE 1181 
MzS?0I 

REALIZED 
CURRENCY GAIM/LOSS IN 
BASE COST BASE CURRENCY 

a 00 6,167 SO-1 

a 00 912 50-1 

a on 11000 00 1 

0 00 ZSO .00-1 

0 no 100 .00-1 

TRANSACTION REPORT 
,IF G778645 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
,LCOA FOUNDATION 
aTAL FOLMATION 

RAN CODE/ 
_FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ S"ARES/PAR VALUE ACTUAL 
tTTLE"ENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

W 
6-DEC-02 US JOYR TREAS NTS FUTURE 6,167.SO- 6,187.50- 0 Go 

EV DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

'W 
Lfi-OCT-02 90DAY EURODOLLAR FUTURE CME 912 so- 912 .50- 0 08 

EXP JUN 05 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "GMT 

'D 
17-OCT-02 90DAY EURODOLLAR FUTURE CHE 1,000 00 1,000 .00 0 cc 

EV JUN 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCKT 

'W 
i8-OCT-OZ 99DAY EURODOLLAR FUTURE CME 250 Do- 250.00- 0 .00 

EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KGMT 

!I-do 90DAY EURODOLLAR FUTURE CHE Too on- 100 .00- 0 00 -V 
EXP JUN 03 
REPRESMS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 



EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS vm GOLDMAN 
WESTERN ASSET RGHT 

-OCT-OZ 90DAY ELOWDOLLAR FUTURE CNE 230 .00 Z50 to 0.60 
EXP JUN 03 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH COLONAN 
WESTERN ASSET TIGHT 

-OCT-OZ 90DAY EURODOLLAR FUTURE CHE 659 00 6SO.GO 0.00 
EKP JUN 03 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH rOLDNAN 
WESTERN ASSET MIT 

-OCT-02 SODAY EURODOLLAR FUTURE CHE 1,000.00 2,000 .00 0.00 
EXP AN 03 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONTT 

-OCT-1Z 90DAY EURODOLLAR FUTURE CHE 1,0SO.00 I .OSO .99 0.00 
Dw Jum 03 
REPRESENTS A "IN ON FUTURES 
coKTRACTS WITH GOLDMAN 
WESTERN ASSET HPrT 

0 .00 1,156 .00 1 

TRANSACTION REPORT 
F Q775MS FOR THE PERIOD 01 JANUARY Z002 THROUGH 31 DECENIM ZOOZ 
COA FOUNDATION 
ITAL FOUNDATION 

AN CODE/ 
FEC71VU (MICIRAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL 
ITLEMENT (LK01% WIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE 

LE 
CURR) BASE ANOU1KT BASE APOXXT Dam COST 

:-OCY-OZ 90 EURODOLLAR FUTU6ff CHE 1,250 .00 I1ZSO .*O 0 .00 

0.00 156.00 1 

0.00 300.90-1 

OW JUN 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
UESTERN "SET TIGHT 

90DAY EURODOLLAR FUTURE CNE 320 .00- Soo Do- 
EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET PMff 

0 .00 

@ Mellon Trustsm 
mallm Bsnk. KA~ 

G39sks 
TRANSACTION 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENM ZOSZ 
MAIWTION 
rAL TION 

IN tow 
ECIIVE/ (ORICIML SHAREWPAR VALLE) 
0 ACTUAL IT CatL/ SHARESeTAR VALUE rTfA 

-DATE 
SECURITY DESCRIPTION TRADE DATE SETTLE DATE ]UNESTMENT 

- (LOCAL CURR/SETTLE CURR) DASE AHDLKT BASE A"MM BASE COST 

-OCT-OZ 90DAY EURODOLLAR FUTURE CHE I,GSO.OO- I .OSO.00- 0 .00 

RUN DATE- 19-JLN-03 
PAGE- 1182 
KZ5701 

REALIZED 
CURRENCY "INILOSS IN 
SASE COST SASE CURRENCY 

0 .00 1,050 00-1 

0.00 ZSO .00 I 

0 .00 650.00 1 

0 .00 11000 00 1 

EXP JUN 03 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLINIAN 
WESTERN ASSET HINT 

I-OCT-OZ 90DAY EURODOLLAR FUTLIM CHE I"Isc 00 11-150 so 
EXP JUN 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGFrT 

L-OCt-0Z 90DAY EURODOLLAR FUTURE CHE 150 .00 ISO so 
EKP JUN 03 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WM COLUMN 
WESTERN ASSET MORT 

t-MV-02 90DAY EURODOLLAR FUTURE CHE 150 .00 150.00 

0.00 

0.00 

0 .00 

RIM DATE : 19-JLN-03 
PACE ; 1193 
NZ5701 

REALIZED 
CURRENCY rAlwtass IN 
BAK COST BASE CURRENCY 

0 .00 I,Zs0.QO I 

0.00 1,00 .00 1 

0.04 150 .00 1 



RUN DATE 19-JUM-03 
PAW 1184 
M25701 

REALIZED 
CURRENCY GAIN/LDSS IN 
BASE COST BASE CUPRENC 

a 08 237 50-1 

a 00 100 00 1 

0 00 50 00-1 

0 00 so 00-1 

0 Do 75 00 1 

TRANSACTION REPORT 
F 

S 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
CO TION 
ITAWATION 

'AN CODE/ 
FECTIVE/ CORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SMARESIPAR VALUE tCTUAL 
-TTLEMENT SECURITV DESCRIPTION TRADE DATE SE TLE DATE INVESTMENT 
DATE (LOCAR CURRISETTLE CLRR) BASE AMOUNT BASE AMOUNT BASE COST 

1 0 .00 1
.- 

7 EMWLLAR FUTLRE CHE 237 SO- 237 so- 
E-Ap JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCMT 

I 
F-NW-02 90DAY EURODOLLAR FUTURE CME 100 Do 100 00 0.00 

EXP JUN 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

W 
B-MOV-02 96DAY EURODOLLAR FUTURE CHE SD.00- 50 DO- a an 

EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MrKT 

w 
2-MOV-02 90DAY EURODOLLAR FUTURE CHE so Do- so Go- 0 99 

EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS U17H GOLDMAN 
WESTERN ASSET MGMT 

D 
3-MOV-02 90DAY EURODOLLAR FUIURE CHE 75 Do 75 00 0 00 

EXP JUM 03 
REPRESENTS A rAIM ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

RUN DATE 19-JUH-03 
PACE 1135 
MZ5791 

REALIZED 
CURwMCv GAIN/LOSS IN 
BASE CqSr DASE CURRENCY 

0 00 550 00-1 

a co 125 00 -

a 00 100 00 1 

0 00 I,OZ5 00-1 

0 00 I'm So-I 

TRANSACTION REPORT 
U.F GnM45 FOR THE PERIOD 01 JAMkJARY 2002 THROUGH 31 VECENtER ZOOZ 
U.COA FOLD(DATION 
rOIAL FOUNDATION 

MAN CODE/ 
m-FFECIIVE/ (ORIGINAL SHARES/PAR VALUE) 
:ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
3ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE CLIRR) BASE AMOUNT BASE AMOUNT BASE COST 

-W 
IS-PIDV-02 90DAV ELMODOLLAR FUTURE CHE 550 Do- 550 DO- 0 00 

EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KGHT 

ED 
19-NDV-02 90DAY EURODOLLAR FUTURE CHE IZS 00 IZ5 00 00 

EXP JUN as 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

CD 
20-MOV-02 90DAY EURODOLLAR FUTURE CHE IGO 00 100 Do 0 00 

EXP JUM 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KCMT 

CW 
21-HOW-02 90DAY EURODOLLAR FUTURE CHE I'm Do- 1,025 go- a co 

EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

cm 
22-02 940AY EURODOLLAR FUTLOOE CHE 1,912 so- 1,912 50- go 

EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

@ Mellon Trustsm 
Mellon Bank, NA 



@ Mellon Trusto' 
Mellon Bank, NA 

TRANSACTION REPORT 
FOR THE PERIOD 01 JMWV 20OZ THROUGH 31 DECOMER Z00Z 

ma 
TION 

IL WATION 

0 CODE/ 
ICTIVE/ (ORIGINAL SKARES/PAR VALUE) 
ITRACTUAL/ SHARES/PAR VALUE SETACTUAL 
FILEMENT SECURITY DESCRIPTION TRADE DATE TLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CURB) SASE AMOUNT BASE MOUNT BASE COST 

90DAV EURODOLLAR FUTURE C1qE 637.50- 637.50- 0.00 
Exp AN as 
REPRESENTS A LOSS ON FUTURES CONTRACTS VITH&MAN 
WESTERN 

ASSET 

-NUV-2Z 90DAY EURODOLLAR FOURE CHE I,Z75.80 1,27S 00 0.00 
EXP JUN 03 REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HCHT 

-NOV-0Z 90DAY EURODOLLAR FUTURE CNE *,675.80 4,675 00 0 .00 
EXP JUN 03 REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET MIT 

-POV-12 9013AV EURODOLLAR FUTURE CHE S,912.50- 5,912 So- 0 .00 
EXP JUN 05 REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET MONT 

-DEC-02 90DAY EURODOLLAR FUTURE CHE 5.07S .40 5,675 00 0.00 
EXP JUN 03 REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET N1217 

RUN DATE : 19-JLNO-03 
PACE : 11" 
NZ5701 

REALIZED 
CURRENCY GAIKfLDSS IN 
BASE COST SASE CURRENCY 

a Go 637.58-1 

0.00 I,Z7S.90 I 

0.00 4,67S.00 1 

a OD S,9I2 .S0-I 

0 .00 5,07S.00 I 

RUN DATE : 19-JUN-03 
PACE% 1187 
MZ5701 

REALIZED 
CURRENCY CAIN/LOSS IN 
BASE COST BASE 

0 .80 1,087.So-l 

0.00 362.50 1 

0.00 3.262 so I 

0 .00 1,312 .50 1 

0 .00 51800.40 1 

TRANSACTION REPORT 
F CT7asGS FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEra" 2002 
COA FOUNDATION 
.TAL FOUNDATION 

AN CODE/ 
TECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ AR VALUE ACTUAL 
FTLEHENT ILPTION TRADE DATE SETTLE DATE INVESTMENT 
-ANYL- 

L 
cum) BASE AMOUNT BASE AMOUNT BASE COST 

!-DEC-92 90DAY EURODOLLAR FUTURE CNE 1,037.50- 1,097.50- 0 .00 
EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET HCHT 

_DEC-02 90DAY EURODOLLAR FUTURE CHE 362 so 362 .50 0 .00 
EXP JUN 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WM COLMAN 
NESTERN ASSET KGHT 

!-DEC-02 90DAY EURODOLLAR FUTURE aw 3,262 50 3,ZGZ.50 0 .00 
EXP JUN as 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET =ff 

!-mc-oz goDAY EURODOLLAR Funxm cm 1,81Z.so 1,812.So 0.00 
EXP JUN 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET MGKT :_Do 

90DAY EURODOLLAR FUTURE CHE Slace 00 5,800 .00 0 00 
EXP JUN 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET MR 



EXP JUM 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGM 

DEC-02 90DAY EURODOLLAR FUTURE CHE 412.50- 412 SO- a 00 
EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCHT 

AIEC-02 90DAY EURODOLLAR FUTURE CHE 1,487 .50 1,4a7 SO a go 
EXP Jum 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS W17H GOLDMAN 
WESTERN ASSET MCHT 

-DEC-02 90DAY EURODOLLAR FUTURE CHE ase Do SSG 00 0.00 
FXP JUN 03 
REPRESENTS A GAIN ON FUTLRES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET Mr"7 

-OEC-DZ 90DAY ELOMMILAR FUTURE CHE $50 Do- a5a.cm- a Go 
EXP JUN 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGM 

0 .00 550 00-1 

TRANSACTION REPORT 
F C778MS FOR THE PERIOD 01 JANUARY 2002 THROUGH 51 DECEMBER 2002 
COA FOLMA710H 
ITAL FOLPIDATION 

M COVE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ S"ARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

(LOCAL CURR/SETTLE QIRR) OASE AMOUNT BASE AMOUNT BASE COST 

ODAY EURODOLLAR FUTURE CHE 1 700 on 1 700 .00 0 Do 

REALIZED 
CURRENCY CAIN/LOSS IN 
BASE COST 19ASE CURRENCY 

0 .00 1,700.00 1 

@ Mellon Trust'm 
Mellon B,,k, N.A 

6 'W 
TRANSACTION REPORT 

FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 OECEXB1ER 201Z 
OA ATION 
L TION A I 

-4 
COX/ 

IECTIVE/ (ORIGINAL SKARES/PAR VALUE) 
ITRACTUAL/ SHARES/PAR VALUE ACTUAL 
TLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

-OZ 9DDAV E DOLLAR FUTURE CHE 62 .50 fiz .so 0 .00 

RUN DATE 19-JLPN-03 
PAGE 11" 
M25701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST DASE CURRENCY 

0 an 62.50 1 

a 00 412 50-1 

0 00 1,487 SO I 

a 00 &SO 00 1 

RUN DATE' 19-JLM-03 
PACE . 1169 
MZS701 

I-BEC-02 
9 EXP JUN 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NCNT 

P-DEC-02 90DAY EURODOLLAR FUTURE CHE ZISSO 00 2,SSO Do 0.00 0 .00 Z'SSO 00 1 
EXP JUN 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLDKAN 
WESTERN ASSET MGMT 

3 
;-DEC-02 90DAY EURODOLLAR FUTLWE CHE 1,062 50 1,062 .50 0 00 0.00 1,062 so I 

Exp JUM 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "GHT 

w 
5-DEC-OZ 90DAV EURODOLLAR FUTURE CHE 425 Do- 425 .00- 0 .00 a 00 425.00-1 

ENP JUN as 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NMI W ._j* 

90DAY EURODOLLAR FUTURE CHE 212 50- 212.SD- a Do a Do Z12 .50-1 
EXP JUN 05 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDNAW 
WESTERN ASSET MCMT 



RUN DATE 19-JUM-03 
PACE 1190 
NZ57ii 

REALIZED 
CURRENCY CAIN/LOSS IN 
BASE COST BASE CURRENCY 

0.00 2,125 .00 1 

0 .00 ZZ5 .00 I 

2 09 562.So 1 

0 .00 350 .00 1 

0.00 Z.100.00-1 

TRANSAC71M REPORT 

5 TIM 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 

,.& 
71
. 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
44TRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
-R&U- (LOCAL CURRISEITLE CURR) BASE AMOUNT BASE COST 

!-DEC-02 90DAY EURODOLLAR FUTURE CHE 2,IZ5 00 z'IZ5.0O 0.00 
EXP JUM 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

!-DEC-02 90DAY EURODOLLAR FUTURE CHE ZZ5.80 225 00 0 .00 
EXP JUN 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET POW 

I-DEC-22 90DAY EURODOLLAR FUTURE CHE 562.50 sfiz .so 0 00 
EXP JUN 03 
REPRESENTS A "IN ON FUTUMS 
CONTRAC75 WITH GOLDMAN 
WESTERN ASSET MIT 

I 
;-DCT-02 90DAY EURODOLLAR FUTURE CHE SSO.00 350 .00 0 .00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCMT 

I-OCT-OZ 90DAY EURODOLLAR FUTURE CHE Z'100 .00- Z1100 .00- 0.00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HCHT 

RUN BATE : 19-JUM-03 
PACEs 1191 
PIZS701 

REALIZED 
CURRENCY CAIKfLOSS IN 
AAK Can BASE A311MMICT 

0 .00 I'vs.00-1 

0.00 1,800.00-1 

0.00 2,690 .00 1 

0 .00 2,100 00-1 

0.00 4'soc.00-1 

TRANSACTION REPORT 
LF C778645 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER Z002 
LCOA FOUNDATION 
DIAL FOUNDATION 

RAN CM)Ef 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACIUAL/ SHARES/PAR VALLE ACTUAL 
ETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
_2ijL-- (LOCAL CURR/SETTLE CURR) - BASE-AMOUNI BASE AMOUNT "BE COST 

I-OCT-OZ YODAY EURODOLLAR FUTURE CHE I'Z75.00- I,Z75.00- 0 .00 0 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET "Off 

w 
9-OCT-02 90nAY EURODOLLAR FUTURE CHE 1,800.00- 1,800 .00- 0.00 

M DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WM GOLDMAN 
WESTERN ASSET MCMT 

0-OC7-02 90DAY EURODOLLAR FUTURE CHE 2,400 .00 2,600.00 0.00 a 
E)W DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MWIT 

I-OCT-02 90DAY EURODOLLAR FUTURE CHE 2,100 .00- 2,100 .00- 0 .00 M 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET M3UNT W 5_2 

90DAY ELSMOOLLAR FUTURE CHE 4,500 .00- 6,500 .00- 0.00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NGMT 

@ Mellon Trust6m 
Mellon Bank, NA 



RUN DATE ig-juN-p 
PACE 1192 
NZ5701 

REALIZED 
CMREWY CAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 00 41804 00-1 

C Do 11500 Do I 

0 00 600 Go I 

a Go 11800 00-1 

0 00 1,800 00 1 

TRANSACTION REPORT 
.F Gd1ha5 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
.CC ~-ATION 
ITALIWIDWATION 

4AN CODE/ 
-FECTIVE/ [ORIGINAL SKARES/PAR VALUE) 
DKTRACTUAL/ SHARES/PAR VALUE ACTUAL 
ETTLEKENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CVRR/SETTLE CORR) BASE AMOUNT BASE AMOUNT BASE COST 

W 
b-OCT-02 90DAY EURODOLLAR FUTURE CHE 4,800 Do- 4,800 Do- a co 

EXP DEC 02 
REPRESENTS A LOSS M FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MMT 

a 
7-OC7-02 90DAY EURODOLLAR FUTURE CME 1,500 CC 1,500 00 a 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCMT 

D 
I-OCT-aZ 90DAY EURODOLLAR FUTURE CHE 600 00 600 00 a Do 

Ew DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "M 

v 
E-OCT-02 90DAY EURODOLLAR FUTURE CHE 11800 Go- 1,800 Do- 0 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCHT 

4-OCT-02 90DAY EURODOLLAR FUTURE CHE 1,508 Do 1,800 go 0 00 
EXP DEC 02 
REPRESEWS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

RON DATE' 19-JUM-03 
PACE 1193 
M25701 

REALIZED 
CLWRENCY GAIN/LOSS IN 
BA% COST IL&ELS-vaffi-ccl 

a Do 21IOD Do I 

0 00 31900 .0a 1 

a go 4,400 00 1 

a 00 51400 00 1 

a 00 I'zoo .09 I 

@ Mellon Trustsm 
Mellon Bank N-A 

TRANSACTION REPORT 
ALF C775845 FUR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 
ALCOA FOUNDATION 
T07AL FULKDAJION 

TRAN CODE/ 
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
CONTRACTUAL/ SKWRES/PAR VALUE ACTUAL 
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE CURR) bASE AMOUNT BASE AMOUNT BASE COST 

CD 
ZS-OCT-OZ 90DAY EURODOLLAR FUTURE CHE 21100 00 2,100 no 0 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTIMES 
CONTRACTS WITH GOLDMAN 
WESTER" ASSET KGMT 

CD 
28-OCT-02 90DAY EURODOLLAR FUTURE CKE 3,900 00 31900 00 0 Go 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MQff 

CD 
29-OCT-02 90DAY EURODOLLAR FUTURE CHE 4,600 00 4,800 00 a 00 

Erp DEC 02
. 

REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCMT 

Cu 
SO-OCT-02 90DAY EURODOLLAR FUTURE CKE 5,400 00 S,400 00 0 00 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "GHT 

CD 
01-02 90DAY EURODOLLAR FUTURE CHE 1,200 CO 1,200 00 0 go 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MW 



RUN DATE 19-JUM-03 
PAGE 1194 
HZ5701 

REALIZED 
CURRENCY GAIK/LOSS IN 
PASE COST BASE CURRENCY 

0.00 S6.09 I 

0.60 SZ5.00-1 

0 00 Z,Ssf.O0 I 

0 00 Z7S .90-1 

0.00 412 .SQ-l 

TRANSACTION REPORT 
F QdftlS FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMILER 2002 

-TAXWA 
TI 

M ON TION 

AM CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL 
TILE C TIM TRADE DATE SETTLE DATE INVESTMENT RENT MILIRI%DESETR'LPE 

CURR) BASE AMOUNT BASE COST -BAN- (t 
/S T 

-NOV-02 9OnAY EURODOLLAR FUTURE CHE 50 .00 S6 .00 0 .00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

!-NOV-02 90DAY EURODOLLAR FUTURE CRE 325 .00- 3ZS.00- 0 .00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGK7 

!-NUV-02 90DAY EURODOLLAR FUTURE CHE 2,550 .90 2,550.00 0 00 
EXP DEC 02 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "M 

i-NOW-02 90DAY EURODOLLAR FUTURE CHE 275 .00- 275.00- 0.00 
EXP DEC GZ 
REPRESENTS A LOW ON FUTLMES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCKT 

!-NOV-02 90DAY EURODOLLAR FUTURE CHE 41Z .50- 412 so- 0 so 
EXP DEC CZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET PC07 

RUN DATE : 19-JU*-03 
PACE : 119S 
NZ5701 

REALIZED 
CURRENCY GAIK/LOSS IN BASE COST BASE CURRENCY 

0.00 550.00-1 

8.00 137.SO-I 

a so I37.SO-1 

0 .00 206 ZS-1 

0 00 ".75 1 

TRANSACTION REPORT 
F C778"S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER Z002 
COA FOUNDATION 
ITAL FOUNDATION 

U0 CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
N(TRACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

CLOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AHMW BASE COST 

,-NVY-OZ 90DAY EURODOLLAR FUTURE CHE 550 Do- 550.00- 0 .00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMY 

1-mv-az goDAY EURODOLLAR FUTURE cmE 137.S*- 137.50- 0 .00 
EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

I-NOV-02 9OnAY EURODOLLAR FUTURE CHE 137 .50- 137.50- 0 00 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

I 
!-NOV-02 90DAY EURODOLLAR FUTURE CHE ZQ6.ZS- ZOG Z5- 0.00 

EXP DEC 02 
REPRESENIS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WEESTERN ASSET Mff 

9013AY EURODOLLAR FUTURE CHE 75 75 0.00 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET PONT 

@ Mellon Trustsm 
Mellon Bank, NA 



@ Mellon Trustw 
Mellon Bank, NA 

F almoks FOR THE PERIOD 01 J TRANSACTIMIREPORT CO~-ATION ANUARY 2002 KROUGH 31 DECEMBER 2002 
FTAL111FIRDATION 

LAW cam/ 
FICTIVE/ IORICIMAL SHARES/PAR VALUE) IMACTUAL/ SHARESMAR VALUE ACTUAL .TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT DAR (LOCAL CUPR/S9TTLE CURR) BASE AMOUNT BASE AMOUNT AUL-cos-1 
I 
7-NDY-02 90DAY EURODOLLAR FUTLKE CHE 343 75 343 75 a 00 EXP DEC 02 REPRESENTS A GAIN ON FUTURES 

CONTRACTS WITH GOLDMAN 
WESTERN ASSET KGHT 

W 
9-MOV-02 90DAY EURODOLLAR FUTURE CHE 343 7S- 343 75- 0 00 EXP DEC OZ REPRESENTS A LOSS ON FUTURES 

CONTRACTS WITH GOLDMAN WESTERN ASSET MGMT 

02-DEC-02 VODAY EURODOLLAR FUTURE CHE 137 50 137 50 a 00 
EXP DEC 02 REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
ME57ERN ASSET MGKT 

0 
5-DEC-02 90DAY EURODOLLAR FUTURE CHE 137 .50 137 SO a 00 

ERP DEC 02 REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCHT 

D 
6-DEC-02 90DAY EURODOLLAR FUTURE CME Z06 25 206 .Z5 a 00 EXP DEC 02 

REPRESENTS A "IN ON FUTURES 
CONTRACTS MIT" GOLDMAN WESTERN ASSET MGMT 

RUN DATE 19-JLN-03 
kGE 1196 
KZ5701 

REALIZED 
CURREN" CAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 00 343.75 1 

a 00 343.75-1 

a 00 137 50 1 

a 00 137 50 1 

a Be 206 zS I 

RUN DATE 19-JLM-03 
PACE 1197 
KZ5701 

REALIZED 
CURRENCY rAIK/LOSS IN 
BASE COST BASE CURRENCY 

0 00 206 Z5 I 

0 00 68 7S 1 

a 00 68 75-1 

0 00 137 50-1 

D~oo 68 7S-X 

TRANSACTION REPORT 
UF 9774845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 
H.COA FOUNDATION 
rOTAL FOUNDATION 

IRAN CODE/ 
:FFECTIVE/ IORIGINAL SHARESMAR VALUE) 
OVIRACTUAL/ SHARESIPAR VALUE ACTUAL 
.TTILEMEXT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CMISETTLE CURR) BASE MOUNT BASE AMOUNT BASE COST 

19-DEC-02 90DAV EU1WDOLLAR FUTURE CHE 206 IS 2ofi 25 0.00 
EXP DEC 02 
REPRESENTS A GAIN Opt FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NMI 

'D 
iD-DEC-02 90DAY EURODOLLAR FUTURE CHE 68 75 68 7S 0 go 

E)CP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HCHT 

'V 
11-DEC-02 90DAV EURODOLLAR FUTURE CHE 68 75- 75- 0 .00 

EXP DEC 02 
REPRESENTS A LOSS M FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCKT 

cW 
IZ-DEC-02 90DAY EURODOLLAR FUTURE CHE 137 SO- 157 SO- a 00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTLBBES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "GKT 

CW 
16-02 90DAY EURODOLLAR FUTUIME CHE 75- 75- 0 .00 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 



@ Mellon Trustsm 
Mellon Bank. N.A 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARV ZOIZ THROUGH 31 DECEKSER 2002 

M&TION ,Af 
it
. 

IN CODE/ 
rECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
"RAXTUALI SHARES/PAR VALUE ACTUAL 
rTLEHENT SECURITV DESCRIPTION TRADE DATE SETTLE DATE IKVESMENI 
DATE (LOCAL PM/SETTLE-CUM USE A"OUKT BASE A"DUN1 SASE COST 

-02 90DAY EURODOLLAR FUTURE 64.75- 60.75- 0 .00 

REALIZED 
CURRENCY GAIN/LOSS IN 
SASE COST SAM CURRENCY 

6 .00 ".7S-1 

TRANSACTION REPORT 
F C!7711845 FOR THE PERIOD @I JANUARY 2002 THROUGH 51 DECEPULER ZOOZ 
COA FOUNDATION 
MAL FOLVIDATION 

!AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SHARESfPAR VALUE ACTUAL 
TTLENENT GECURITY DESTTRLIETION TRADE DATE SETTLE DATE INVESTNENI 
_pAiL__ to 

OCAL CURIUSE 
CURR) BASE AMOUNT BASE AMOLKT BASE COST 

I 
-OCT_4Z 90 EURODOLLAR FUTURE 2 ZOO .00- z,zgO.00- 0 .00 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 .00 Z,ZOO .00-1 
EV DEC 83 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET "Ciff 

!_DCT-0Z 90DAT EURODOLLAR FUTURE CHE IZ,500 .00- 12,500.00- 0.00 0 .00 IZ,500.80-1 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET NUff 

!-OCT-DZ "DAY EURODOLLAR FUTU1UE CNE 375 .60 37S.00 0.00 0 .00 375.00 1 
EXP DEC 03 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET HCHT 

'I-OCT-02 90DAY EURODOLLAR FUTURE CHE 6,375.00- 6,37S.00- 0 .00 0 00 6,37S.00-1 
DO' DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET NGKT 

I 
1A 90DAY EURODOLLAR FUTURE CHE 1,16Z.50- I1I6Z.S0_ 8.00 0 .00 1,162.SO-l 

E):P DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET MINT 

RUN DATE : 19-JUN-03 
PACE : 1196 
NZS791 

EXP DEC 12 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLDHAN 
WESTERN ASSET PAID 

-OCT-OZ 90DAY EURODOLLAR FUTLINE CNE zZs.06_ 2Z5 SO- 0 00 0.80 M.00-1 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDHAN 
WESTERN ASSET HCHT 

-OCT-0Z 90DAV EURODOLLAR FUTURE CHE 21200 Do- 1,200 .00- 0 .00 0 .60 lace.00-1 
EXP DEC 13 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET HINIT 

-OCT-02 90DAY EURODOLLAR FUTURE CHE 3,450 00 3,450.00 0.00 0 .00 3,4SD.10 1 
EXP DEC 13 
REPRESENTS A GAIN ON FUTURES 

WITH COLUMN S 
NESTERN ASSET HUNT 

-OCT-0Z 90DAY EURODOLLAR FUTLSOE CHE 300.00- 300 .00- 0.00 0 .00 390.90-1 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLUMN 
WESTERN ASSET HC1ff 

SUN DATE : 19-JUN-03 
PACE- It" 
KZ5701 



RIM DATE 19-.JUM-03 
PACE 1200 
MZ5701 

REAL12ED 
CURRENCY CAI /LOSS IN 
BASE COST BASE CURRENCY 

a 00 12,3ZS 00-1 

0 00 42S 00-1 

a 00 3'87S cc I 

0 00 11,050 00 1 

a 00 8'IZS 00 1 

TRANSACTION REPORT 
F FOR THE PERIOD 01 JANUARY 2ooz THROUGH 31 DECEMBER 2002 CO 
OWATION 

ITA ATION 

UIN CODE/ 
'FECTIVE/ fORIGIKAL SHARES/PAR VALUE) 

'EjCTUA1 WTRACTUAL/ SHARES/PAR VALUE DATE 
-TTLEMEXT SECURITY DESCRIPTION TRADE DATE ILE INVESTMENT 
DATE (1OCAl CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

4 
!-OCT-02 900AY EURODOLLAR FUTURE CHE 12,325 .00- 1213Z5 Do-

EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KENT 

4 
S-OCT-02 90DAY EURODOLLAR FUTURE CHE 4ZS DO- 425 DO- 0 00 

EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTTRACTS WITH GOLDMAN 
WESTERN ASSET NGHT 

0 
4-OCT-02 90DAY EURODOLLAR FUTURE C"E S'm 00 3,525 00 0 .00 

EW DEC 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

D 
S-OCT-02 90DAY EURODOLLAR FUTURE CHE II'QSQ 00 Illoso 00 0 00 

EXP DEC 03 
REPRESENTS A GAIN ON FUTURES 
CON'TRACTS WITH GOLDMAN 
WESTERN ASSET HCHT 

0 
a-OCT-02 90DAY EURODOLLAR FUTURE CHE 6'IZS 00 8,125 00 0 go 

EXP DEC 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MIGHT 

RUN DATE 19-JUM-03 
TRANSACTION REPORT PACE IZ01 

LLF C778845 FOR THE PERIOD 01 JAMIJARY 2802 THROUGH 31 DECEMBER 2002 M25701 
U-COA FOUNDATION 
IOTAL FOUNDATION 

IRAN CODE/ 
:FFECTIVE/ IORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SKAKS/PAR VALUE ACTUAL REALIZED 
ZTTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CLOCRENCY GAIN/LOSS IN 

DATE (IOCAL CURR/SE7TLE CURR) BASE AMOUNT BASE AMOUNT BASE COST BASE COS BASE CURRENCY 

:D 
29-OCT-02 90DAY EURODOLLAR FUTURE CHE 7,15D 00 7,150 00 0 00 a go 7,150 an 

E.XP DEC 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WM GOLDMAN 
WESTERN ASSET MGMT 

CD 
SO-OCT-02 90DAY EURODOLLAR FUTURE CHE 11,050.00 11,050 00 0 cc 0 go 11,050 09 1 

EXP DEC 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS MM GOLDMAN 
WESTERN ASSET MGM 

CD 
31-OCT-02 90DAY EURODOLLAR FUTURE CHE 4'ZZ5 00 4'ZZ5 on 0 00 a Do 4,ZZS 00 1 

EKP DEC 03 
REPRESEWTS A "IN ON FUTURES 
CONTRACTS WM GOLDMAN 
WESTERN ASSET MCKT 

CID 
01-MOV-02 900AY EURODOLLAR FUTURE CME 3fflqoO 00 3pgoo 00 0 00 a 00 31900 00 1 

EXP DEC 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WM GOLDMAN 
WESTERN ASSET MGKT 

Cw 
04-Jo 90DAY EURODOLLAR FUTURE CHE 2,750 .00- 2,750 DO- a go 0 .00 2,750 00-1 

EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

@ Mellon Trust Sm 
Mellon Bank, NA 



TRANSACTION REPORT 
LF Wna&45 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 OECOUIER 2002 
LCOA FOI ATION 
OTAL FOUNDATION 

RAN CO1)E/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SEF1 ILI ACTUAL 
ETTLENEXT 

. T%A 
PITON TRADE DATE SETTLE DATE INVESTMENT 

DATE (L 
L . 

LE CWR) BASE AMOUNT USE AMOUNT BASE COST 

"DAY EURODOLLAR FUTURE 3 Soo 00 5 Soo go 0.00 

0.09 S.212.50-1 

0.00 450 .00 1 0 .00 

@ Mellon Trustsm 
Mellon Bank. N-4- 

RUN DATE 19-JLM-03 
TRANSACTION REPORT PAGE . izaz 

F S FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER ZOOZ KwOI .Ta% Co 
ATION 

L 
ATION 

'AN CODE/ FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTR&CTUAL/ LUE ACTUAL REALIZED 

TION TRADE DATE SETTLE DATE GAIRILOSS IN TTLEMENT SECUR INVESTMENT CURRENCY 
DATE (LOCASRUNTLAIEP CUAR) BASE A SASE AHOUNT SASE COST BASE COST BASE- CURRENCY 

!-HOV-0Z 90DAY EURODOLLAR FUTURE CHE I'LL5 .00- I,1Zs.00- a 00 0 .00 I,IZS.OD-I 
EXP DEC 

03 REPRESENTS A LOSS ON FUTURES CONTRACTS WITH GOLDMAN 
WESTERN ASSET NOTT 

!-NOV-02 90DAY EURODOLLAR FUTIM CHE IIS75.00- 1,575.00- 0 00 0.00 1,575.00-1 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES CONTRACTS WM GOLDMAN 
WESTERN ASSET NGNT 

I 
P-OW-02 90DAY EURODOLLAR FUTURE CHE 4,500.00- 4,500.00- 0 .00 0.00 41SOO.00-1 

EXP DEC 03 
REPRESENTS A LOSS ON FUTURES CONTRACTS WM GOLDKM WESTERN ASSET MOTT 

I 
I-WY-OZ 90DAY EURODOLLAR FUTURE CHE 26Z .50- 262 .SO- 0.00 0 .00 Z62 .50-1 

EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

!-MV-RZ "DAY EURODOLLAR FUTU1BE CNE 3,000 .00 31000100 0 .00 0.00 3,000 .00 1 
EXP DEC 03 REPRESENTS A "IN ON FUrrUAfS 
CONTRACTS WITH GOLDKAN WESTERN ASSET NGIFT 

-mv-&Z 
EXP DEC 05 
REPRESENTS A "IN Oil FUTUR1ES 
CONTRACTS WITH GOLDHAN 
WESTERN ASSET MONT 

*-NOV-OZ 90DAY EURODOLLAR FUTURE CHE 4181Z.Se 4,61Z.50 
EXP DEC 03 
REPRESENTS A "IN ON FUTUNES 
CONTRACTS WITH GOLDKM 
WESTERN ASSET WENT 

S-NN-02 90DAY EURODOLLAR FUTURE CHE 31,225.00- 31,ZZS .00-I 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NGHT 

6-01W-OZ 90BAY EURODOLLAR FUTURE CKE 51212.50- SIE22.50-W 
DV DEC 03 
REPRESENTS A LOW ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HCHT 

OAZ 90DAY EURODOLLAR FUTURE CNE 450.00 450.00 
EXP DEC 03 
REPRESENTS "IN LATE TRADE BY 
COLMAN SACHS ON T/D 11/15/92 
WESTERN ASSET MKT 

0 .00 

0 .00 

0.80 

RUN DATE 29-JUM-03 
PACE : 1203 
NZ.5701 

REALIZED 
CURRENCY CAIK/LOSS IN 
BASE COST BASE CURRENCY 

0.00 S'SO0 .00 I 

0 .00 4,622.50 1 

0 .00 31,ZzS.OO-I 



@ Mellon Trust Sm 
Mellon Bank N~% 

TRANSACTION REPORT 
F LQ5 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER 2002 co DATION 
TA 

OAT I 
ON 

AN CODE/ 
FEC71VE/ (ORIGINAL SHARES/PAR VALUE) 
N(TRACTUAL/ SK&RIES/PAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOLOOT BASE AMOUNT BASE COST 

!-NgV-OZ 90HAY EURODOLLAR FUTURE CHE 10,200 00 10,200 00 0 Do 
EXP DEC 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

I-MOV-02 90DAY EURODOLLAR FUTLRoE CHE 5,200.00 5,200 00 a do 
EXP DEC 85 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET VAM 

L-MN-02 900AY EURODOLLAR FUTURE CME 29,175.00- 29,175 DO- a 00 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDKAM 
WESTERN ASSET MQKT 

Z-NDV-02 90DAY EURODOLLAR FUTURE: CHE 15,912 so- IS,912 so- 0 Do 
EXP DEC 05 
REMSEWS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

S-NaV-02 90DAY EURODOLLAR FUTURE CHE 7,762.50- 7,762 SO- 0 .00 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLOMN 
WESTERN ASSET MCHT 

RUN DATE . 19-JUM-03 
PAGE 1204 
NZS701 

REALIZED 
CURRENCY CAIN/LOSS IN 
BASE COST BASE CURBENCY 

0 .00 10,200 00 1 

0 Go S .200 00 1 

0 00 29,175.00-1 

0 Do 15,912.50-1 

0 Do 7,7fiZ .50-1 

RUN DATE ig-Jum-as 
PACE 1205 
HZS701 

CURREN" 
REALIZED 

BASE COST 
rAIK/LOSS IN 
BASE CURRENCY 

a 00 6,900 .08 1 

0.00 21,750 do I 

0 .00 21,687 50-1 

a 00 7,787 50 1 

a go 9Iz.SO 1 

TRANSACTION REPORT 
,LF 9778345 FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 OECEPOWER ZOaZ 
&COA FOUNDATION 
OTAL FOUNDATION 

-RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
~FITLEKEWF SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE tLOCAL CURR/SETILE CURR) RASE AMOUNT BASE AMOUNT BASE COS 
.D 
f6-KOV-OZ "DAY EURODOLLAR FUTURE CME 6,900 .00 6,900 on 0 Do 

EXP DEC 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 

:D 
17-NOV-02 90DAY EURODOLLAR FUTURE CHE 21,750 00 21,7SO 00 0.00 

EXP DEC 03 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "GMT 

'W 
n-MOV-02 "DAY EURODOLLAR FUTURE CHE 21,887 SO- zi,au so- 0 .00 

EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

CD 
OZ-VEC-02 90DAY EURODOLLAR FUTURE CHE 7,787 50 7,767 SO a 00 

EXP DEC 05 
REPRESENTS A GAIN ON FUTLQtES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

C" 13-162 90DAY EURODOLLAR FUTURE CME 912 so 93Z so 0 do 
EXP DEC 05 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MW 



0.00 %Z.S@-I 

TRANSACTION REPORT 
F M"45 FOR THE PERIOD 01 JANUARY ZOOZ 7HROUGH 31 DECEHAER ZOOZ COA FOUNDATION 
TAL FOUNDATION 

&K COVE/ 
FECTIVE/ (ORIGINAL SPARES/PAR VALUE) 
NTRACTUALIP SHAREWPAR VALUE ACTUAL 
TTLEMENT SECURITY DESCRIPTION TRAM DATE SETTLE DATE INvESTNIXT 
DATE (LOCAL CURR/SETTLE CURB) am APIMM BASE AMOUNT USE COST 

-DEC-oz 90DAY EURODOLLAR FUTURE CHE 625.00 325 .00 0.00 

REALIZED 
CURRENCY GAIN/LOSS IN 
am MOST BASE CURRENCY 

0 .00 625.00 1 

-DEC-OZ 90DAY EURODOLLAR FUTURE CHE 825.00 8zS.0O 0 .00 0.00 8Z5 .00 I 
EXP DEC 05 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH CGLUKAN 
WESTERN ASSET NGHT 

2 90DAV EURODOLLAR FUTURE CNE 1,67S.00 1.675.00 0.00 0.00 1,675 .00 1 
DW DEC 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "SN7 

@ Mellon Trusto' 
MeUcn Bank. N-4- 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECENSER 2002 

OA 
TIM 

EC?W (ORIGINAL SHAM/PAR VALUE) 
FTRACIUAL/ SHARES/PAR VALUE ACTUAL TLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT DATE (LOCAL CURR/SETTLE CLRR) BASE MOUNT USE A"DUVIT BASE COST 

DEC-OZ MAY EURODOLLAR FUTURE CME 1,31Z.SC 11512 .So 0 .00 
EXP 13EC 03 REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NIXT 

-BEC-02 90DAY EURODOLLAR FUTURE CHE 7,062.SD 7,662.SO 0 00 
EXP DEC 03 REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

-INEC-02 90DAY EURODOLLAR FUTURE CNE 41000.00 *,000.10 0 .06 
EXP DEC 03 
REPRESENTS A GAIN ON FUTURES CONTRACTS WITH GGLONAN 
WESTERN ASSET VANT 

-DEC-OZ 90DAY EURODOLLAR FUTUIM CHE 3,637.50 3,fi37 .S* 0.00 
EXP DEC 03 REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDPAN WESTERN ASSET NW 

-DEC-02 90DAY EURODOLLAR FUTURE CHE 962 .SO- 962 .SD- 0.00 
EXP DEC 03 
REYWSENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN WESTERN ASSET RONT 

RUN BATE- 19;JUM-63 
PACE IZ06 
KZ5701 

REALIZED 
CURRENCY CAIN/LDSS IN 
BASE COST BASE CURRENCT 

0 .00 11312.So I 

0.00 7,062.So 1 

0 .00 4,000.08 1 

0.90 3,637.Sl I 

RUN DATE : 19-JLN-13 
PACE : 1207 
K25701 

EXP DEC 83 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NGHT 

-DEC-9Z 90DAY EUR004XLAR FUTURE CHE 210fiz .50- 2,062 .50- 0.00 0 .00 z1ofiz.so-I 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NGHT 

-DEC-OZ 90DAY EURODOLLAR FUTURE CHE 82S.00- azs.06- 0 .00 0.90 OZ5.00-1 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLORM 
WESTERN ASSET NGHT 



@ Mellon Trustw 
Mellon Bank, NJ% 

TRANSACTION REPORT 
F FOR THE PERIOD 01 JAMARY 20OZ THROUCH 31 DECEMBER 20OZ 
COA&ATION t D Tat DATION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARESIPAR VALUE) 
WMACTUAL/ SHARES/PAR VALUE ACTUAL 
TTLEMEKT SECUR17Y DESCRIPTION MADE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CURR) BASE A=T BASE AMOUNT -it ~COST 

-DEC-02 90DAY DOOLLAR FUTURE CHE 2 225 Do- Z'ZZs no- 0 00 

REALIZED 
CURRFKV 

M 
I M/LQSS IN 

BASE COST BASE CURRENCY 

a 00 2,225 00-1 

TRANSACTION REPORT 
.IF C77884S FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEMBER ZOaZ 
,LCO& FMMDA710H 
DIAL FOUNDATION 

kAM CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARESMAR VALUE ACTUAL 
;ETTLEMENT SECURCIL;MDESCIRIPTCION TRADE 

D 
SETTLE DATE INVESTMENT _ ILE 

DATE 
(LOCAL ISE 

URR) BASE AM99T BASE AMOUNT BASE COST 

'N 
Y EURODOLLAR FUTURE I ose 00- 1,050 00- 0 .00 

REALIZED 
CURRENCV GAIN/LOSS IN 
BASE COST BASE CURRENC 

0 00 1,050 00-1 
I 90DA .7-DEC-02 

EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MW 

'W 
16-DEC-02 90DAY EURODOLLAR FUTURE CHE 1,537 SO- 1,S37 SO- 0 00 a 00 1,537 50-1 

W 
3 

SMS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KGM7 

:D 
27-RDY-02 LIS SYR TREAS HIS FUTURE 3,937 .3Z 3,937 32 0 AD 0 00 S'937 32 1 

EXP MAR 05 
REPRESENTS A MIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MIXT 

cm 
Z9-MOV-02 UPS SYR TREAS NIS FUTURE 27,574 86- 27.374 86- a 00 a 00 27,374 66-1 

EXP MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

co 
CZ-02 UrS SYR TREAS HIS FUTURE 7,875 00 7,675.00 0 00 a 00 7,575 .00 1 

EXP MAR 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

RUN DATE 19-JLPN-03 
PACE 1208 
M25701 

EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGM 

!-DEC-02 90DAY EURODOLLAR FUTURE CHE 411?5 Do- 41125 00- 0 00 a 00 4,lzs 00-1 
EXP DEC 03 
CREPRESENTS A LOSS ON FUTURES 
OWMACTS WITH GOLDMAN 

WESTERN ASSET NOT 

1-13EC-OZ 90DAY EURODOLLAR FUTURE CHE 2,6?5 Do- 216Z5 Do- a go 0 00 2'6Z5 00-1 
Exp DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WIT" GOLDMAN 
WESTERN ASSET MGMT 

1 562 so S62 so a 00 0 00 56Z 50 1 S-BEC-02 90DAY EURODOLLAR FUTURE CHE 
EXP DEC D3 
REPRESENTS A GAIN ON FUTURES 
COMMACTS WITH GOLDMAN 
WESTERN ASSET PEW 

4 5,937 so- 3,937 SO- a oo 0 Do 3,937 50-1 6-DEC-OZ 90DAY EURODOLLAR FUTURE CHE 
EXP DEC 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCKT 

RUN DArE 19-JM-05 
PAGE . 1209 
M?S701 



@ Mellon Trust" 
Mellon Bank. N-A 

TRANSACTION REPORT 
FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 

ALWAITFION 
ON 

N CODE/ ZRAL SHARES/m VALUE) ACTUAL 'ECTIVE./ (URIC 
ITRACTUAL,' SHUMS/PAR VALUE INVESTMENT rTLEMENT TRADE DATE SETTLE BATE 
DATE ILWL i=cTgTL1EpTC18NMU BASE -AMOUNT BASE AMOUNT BASE COST 

-DEC-02 US SYR TREAS NTS FUTURE 6,S31.28- 6,S31 .2A- 0 Do 
EXP HAR 03 SENT$ A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NGNT 

-DEC-02 US SYR TREAS HIS FUTURE 687 .50- 667.50- 0 00 
EXP MAR 03 REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MONT 

-DEC-02 LIS SYR TREAS NIS FUTURE 7,406 S2 7,406.S2 0 .00 
EXP HAD 03 REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGM7 

-DEC-Ot US SYR TREA HIS FUTURE 14,363 .48 1*,343.43 0.00 
EXP MAR 03 
REPRESENTS : GAIN ON FUTURES CONTRACTS WITH GOLDMAN 
WESTERN ASSET MORT 

-DEC-OZ LIS SYR TREAS NTS FUTURE IS,250 .00 IS,z58.OO 0 .00 
EXP MAR 03 REPRESENTS A "IN ON FUTLONES 
CONTRACTS WITH GOLDMAN WESTERN ASSET 1=0 

RUK DATE : 29-JM-03 
PACE : 2210 
HZ5701 

REALIZED 
CA 
'N"W 'IN SASE 009 CY 

0 .00 6,S31 .U-1 

0.00 "7 .30-1 

0 .00 7,406.52 1 

0 00 14,343." 1 

0 .00 IS,zSO .OO I 

RUN DATE : 19-JLM-03 
PAGE . IZI1 
KZ5701 

REALIZED 
CURRENCY GAINILOSS IN 
BAN COST BASE CURRENCY 

0.00 7,966 .92 1 

0.00 1,06Z SO I 

0.00 10.56Z .Z6 I 

0.00 749.76-1 

0 .00 6.759 .26-1 

TRANSACTION REPORT 
Fall THE PERIOD 01 JANUARY 2192 THROUGH 31 DECENISER 2002 

SHARES/PAR VALUE) ACTUAL 
TRADE DATE SETTLE DATE INVESTMENT 
BASE AMOUNT MASE AMUtmT BASE COST 

7,%6.92 7,966 .92 a 00 

1,662.50 I'Ofiz.SO 0 cc 

IO,S6z .zfi 10,S6Z .26 0.00 

749 76- 749.76- a 00 

6,7SO .24- 6,750.24- 0.00 

F C77684S 
COA FOUNDATION 
TAL FOUNDATION 

AN CODE/ (ORIGINAL 
MTRACTUAL/ SHARES/PAR VALUE FECT" 
TILENEXT 5ECUR 1E5CRIPTION 
RATE 

(LWAL_QI/SETTL 
CURR) 

.DEC-02 US SYR TREAS HIS FUTURE 
EXP KM 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET PENT 

-DEC-02 LIS 54% HIS FUTURE 

GAIN ON FUTLMES 
CONTRACTS UM GOLDMAN 
WESTERN ASSET MIT 

-DEC-02 US SYR TREAS HIS FUTURE 
Ew MAR 05 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCMIT 

!-DEC-02 US SYR TREAS HTS FUTURE 
EXP MAR 03 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NEXT :_M* 

US SYR TREAS HIS FUTURE 
EXP MAR 05 
REPRESENTS A LOSS ON FUTUREI 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET PONT 



Mellon Trustsm 
Mellon Bank . NA 

TRANSACTION REPORT 
W&ATION 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECENBER 200Z 
I. 

TION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARESMAR VALUE) INTRACTUAL/ SHARES/PAR VALUE ACTUAL 

SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

I 
'-DEC-112 US SYR TREAS NIS FUTURE 13,500 DO- 13'soo Do- a Do 

EXP MAR 03 REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MIGHT 

4EC-02 LOS SYR TREAS HIS FUTURE 9,750 24 9,750 24 0 00 
EXP MR 03 REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NGKT 

I 
)-BEC-02 LOS SYR TREAS HIS FUTURE 20,249 76 20,249 76 0 00 

EXP MAR 03 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH GOLDMAN WESTERN ASSET MIT 

)-VEC-02 US SYR TREAS NIS FUTURE 24,000 00 24,000 00 0 00 
EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN WESTERN ASSET MGMT 

5-DEC-OZ US SYR TREAS NIS FUTURE 749 76- 749 76- 0 Do 
EXP MAR 03 REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN WESTERN ASSET "M 

RUN DATE 19-JLPN-03 
PACE- 1212 
KZ5701 

REALIZED 
CURRENCY GAIWLOSS IN 
BASE COST BASE CURRENCY 

0 no 13,520 .Do-I 

a Do 91750-24 1 

0 00 ZO,Z49 76 1 

0 00 24,000 .00 1 

0 00 749 76-1 

RUN DATE 19-JLIN-03 
PACE . 1213 
"ZSTD1 

REALIZED 
CURRENCY GAINfLOSS IN 
AASE COST BASE CURRENCY 

0 go 3,750 .24-1 

0 Do 9,750.24 1 

0.00 5,077.89 1 

a do ZS,703 36 1 

a Do 9,-%6." 1 

TRANSACTION REPORT 
LF G778845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEPUMER 2002 
,LCOA FOUNDATION 
DIAL FOUNDATION 

RAN Com/ 
FFECTIVE/ (ORTGINAU- SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
ETTLEMEWT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCAL CURR/SETTLE CtWR) BASE AMOUNT SASE AMOUNT BASE COST 

v 
-4-DEC-02 US SYR TREAS HIS FUTURE 3,7SO 24- 3,7SO.Z4- 0.00 

EXP MAR 03 
REPRESENTS A LOSS ON FU`rLWES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCM7 

D 
16-DEC-02 LIS SYR TREAS HIS FUTURE 9,750 24 9,750 24 0 Do 

EXP MAR 03 
REPRESENTS A GAIN ON FUTLRES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

.D 
!7-BEC-02 US SYR TREAS HTS FUTURE S,GT7 ag 5,077 89 a 00 

EMP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGMT 

'D 
iD-DEC-02 US SYR TREAS HIS FUTURE Z5,703 .36 ZS,703 36 a 00 

EXP MAR 03 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASS" "GKT 

51 2 LIS SYR TREAS HIS FUTURE 9,54fi 9,S46 64 a 00 
EXP MAR 03 
REPRESENTS A GAIN ON FUNKS 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET RGHT 



@ meilon Trustsm 
Mellon Bank. NA 

S 
TRANSACTION REPORT 

ATION FOR THE PERIOD 01 JANUARY 2002 THRUM 31 DEMMER 2002 
TaftsaTION 

AN CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALLEE) WTRACTUAL/ SHARES/PAR VALUE ACTUAL 
ITLEPIENT SECURITY VESCRI 

PTM) 
TRADE DATE SETTLE DATE INVESTMENT 

(LOCAL CURRISETTLE XASE A"MKT BASE AMOUNT BASE COST 

-OCT-02 LIS SYR TREAS KTS FUTURE (caT) 1,209 4z 1,109.42 0 .00 
EXP DEC 02 
REPRESENIS A GAIN ON FUTURES 
CONTRACT WM COLONES 
WESTERN ASSET HURT S IT 

-OCT-§Z US SYR IDEAS WIS FUTURE C CDT) 1,716.75 1,716.75 
EXP DEC 02 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLMAN 
WESTERN ASSET MONT 

-OCT-02 LIS SYR TREAS NIS FUTURE (C11T) 749.92 749.92 
EXP DEC 02 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLONAN 
WESTERN ASSET HIM 

-OCT-12 US SYR TREAS KIS FUTURE (CDT) 453 17 453.17 
EXP DEC 0Z 
REPRESENTS A GAIN ON FUTumEs 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET PICK 

I-OCT-OZ LIS SYR TK" NIS FUTURE (CST) 73 15 78.15 
EXP DEC CZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDRAN 
WESTERN ASSET HIM 

0.06 455.17 1 

0 00 76.15 1 0.00 

TRANSACTION REPORT 
X G778414S FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DEMMER 2002 
.CGA FOUIMATION 
TEAL FOLKOATION 

LAW CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
3XMACTUAL/ SHARES/PAR VALLEE ACTUAL 
rTLENEKT SECLRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

(LOCAL CURRISMI-E CURRI 5064% AMOUNT USE AMOUNT BASE COST 

I-OCT-02 US SYR TREAS NIS FUTURE (CDT) $59 35 659.35 0.00 

REALIZED 
CURRENCY GAIWLOSS IN 
USE COST BASE CURRENCY 

0.00 899.35 1 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDHAN 
WESTERN ASSET MONT 

0 00 9 .00 I-M-02 US SYR TREAS HIS FUTURE (CST) 1,796.85- 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH CDLDHAN 
WESTERN ASSET "GMT 

0.00 0 .00 S-OCE-fZ LIS SYR TREAS NIS FUTURE (CBTI ZISIS 65- Z,515 .65- 
EXP DEC GZ 
REPRESENTS A LOSS ON FUTURES CONTRACTS WITH GOLDMAN 
WESTERN ASSET "PIT 

0 0 .00 0 00 1,828.12 1 6-ocT-oz US SYR TREAS ITTS FUTURE (C11T) i,aza IZ I'm Iz 
EXP DEC 0Z 
REPRESENTS A "IN ON FUTUNIES 
CONTRACTS WITH COLDHAN 
WESTum ASSET ";"I 

1) 0 .00 0.00 1,437.45 1 7-42 us syR TWAS NTS FUTUXUE (CST) 1,437.45 1,437 .45 
EW DEC 02 
REPRESENTS A GAIN ON FUTLAIJES 
CONTRACTS W]TH COLDHAN 
WESTERN ASSET HGHT 

0 .90 

0.90 

0 .00 

RUN DATE : 19-JMd-63 
PACE . 1214 
LIMES: 

REALIZED 
CURRENCY CAIKILOSS IN BASE COST BASE CURRENCY 

0 so 2,209.62 1 

0 .00 1,716.73 1 

0.00 749.92 1 

RON DATE : 19-Jt*-83 
PAGE : IZIS 
KZ5701 



TRANSACTION REPORT 
FOR THE PERIOD DI JANUARY 2002 THROUGH 31 DECEPMER 2002 

ATION 
-Taft5AT ON 

M CODE/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
KTRACTUAL/ SHARES/PAR VALUE ACTUAL 
FILEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 
DATE (LOCAL CURR/SETTLE CURR) SASE MOUNT BASE AMOUNT BASE COST 

FUTURE fCBT) 1 "0 62 1 "0 62 a 00 

REALIZED 
CURREN-Y GAIN/LOSS IN 
BASE COST SASE CURRENCY 

a 00 i'"a 62 1 

TRANSACTION REPORT 
ftF 9778"S FOR THE PERIOD ai JANUARY ZOOZ THRDU[M 31 DECEMBER Z002 
LCOA FOUNDATION 
rOTAL FOUNDATION 

MAN COVE/ 
TFECTIVE/ (ORIGINAL WURES/PAR VALUE) ACTUAL 'OKTRACTUAL/ SHARES/pPAR VALUE TRADE DATE SETTLE DATE INVESTMENT .ETTLEKENT SECURITY DESCRIPTION 
--DATL- (LOCAL CURR/SETILE CURR) SASE AMOUNT BASE AMOUNT BASE COST 

:D 
T-02 LIS SYR AS HIS MST) 15 953 31 15,953 51 0 00 

REALIZED 
CURRENCY GAIN/LDSS IN 
SASE COST BASE CURRENCY 

0 Do 15,953.31 1 5-0c 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLOKAN 
WESTERN ASSET KMT 

:D S FUTURE (CDT) 16,875.00 16,875 00 0 go a 00 16,87S .00 I 28-OCT-02 LIS SYR TREAS NT 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLUKAN 
WESTERN ASSET KOMI 

:D 29-OCT-02 LIS SYR TREAS NIS FUTURE fCBTJ 9,609 39 9,609 39 3 00 0 on 9,609 39 1 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET KCKT 

Co- 0 00 0 00 29,GS9 .18 I 
30 OCT-02 US SYR TREAS NIS FUTURE (CDT) Z9 .a59.15 Z9,859 is 

EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLPKAN 
WESTERN ASSET KGHT 

CD 01-02 US SYR TREAS HTS FUTURE (CST) 10,559 57 10,359 S7 a 00 a 00 10,359 .57 1 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLOKAH 
WESTERN "SET NGM 

@ Mellon Trustsm 
Mell.n Baol~ NA 

RUN DATE 19-jumias 
PACE I 

1 
6 

KZ5701 

-OCI-OZ US. SYR TREAS NIS 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET NO" 

t-OCT-02 LIS SYR TREAS HTS FUTURE (CBT) 91455 31 9,4ss 31 0 00 a 00 9 .453 31 1 
EXP DEC 02 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET HrKT 

4 
Z-OCT-aZ US SYR TREAS NTS FUTLWE (CST) Z1,578 .35- 21,578 35- 0 00 0 .00 21,578 .55-1 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET HGKF 

W 
3-MT-02 LIS SYR TREAS NIS FUTURE (CDT) 21375 Oa- Z,375 00- 0 00 0 00 Z,375 00-1 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET "GK7 

I-OCT-02 LIS SYR TREAS NIS FUTURE (CDT) 1,466 74 1,469 74 a 00 a 00 1,4fig .74 1 
0 

EXP DEC 02 
REPRESENTS A "IN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET NIGHT 

RUN DATE 19-JM-03 
PACE 1217 
M25701 



TRANSACTION REPORT 
F MS"S Fall THE PERIOD 01 JANUARY 2002 THRfXXH 31 CECEKKX ZOOZ 
COA FOUNDATION 
DIAL FOUNDATION 

tAN CODE/ 
'FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
INTRACTUAL/ SNARESIPAR VALUE ACTUAL 
TTLENENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IMESTHENT 
_RgIL___ (LOCAL CURR/SETILE CURRI BASE AMOUNT BASE A BASE COST 

LNOV-02 LIS SYR TREAS NTS FUTURE (CDT) 2,197 .36 2,167.36 0.00 

REALIZED 
CURRENCY CAINfLOSS IN 
BASE COST SASE CURRENCY 

0 .00 2,187 .36 1 
EXP 13EC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLOMK 
WESTERN ASSET WONT 

i-NDV-02 US SYR TREAS HTS FUTURE (CST) 1,"7.64 1,687 0.00 0 .00 1,667." 1 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLONAX 
WESTERN ASSET mcm 

.-NOV-112 US SYR TREAS HTS FUTURE (CBT) 3.000 .00 3,000 .00 0 .00 0.00 3,000 .00 1 I 
EXP DEC 02 
REPRESENTS A CAIN ON FUTURES 
COMPACTS WITH GOLDMAN 
WESTERN ASSET MIT 

!-NUV-02 US SYR TREAS NIS FUTURE (CDT) Z51750 .16- Z5,750 .16- 0.00 0 .00 ZS,750 .16-1 
EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 0 
CONTRACTS WITH COLONWA 
WESTERN ASSET NOTT 

JAN 

US SYR TREAS NIS FUTURE (COT) 3p7SO Do- 3,750 .00- 0.00 0 .40 3,750.90-1 
EXP DEC 02 
REPRESENTS A LOSS ON FUTLNMS 
CONTRACTS WITH COLONAN 
WESTERN ASSET HGKT 

@ Mellon Trustsm 
Mellon Book, N~A. 

TRANSACTION REPORT 
RUN DATE : 29-JLN-03 

FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEPM Z002 
PACE- &ZIA 

102 ATION 
Kn701 

laft 
TION 

L4 
CODE/ 

FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
WTVACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED 
TTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTREM CURRENCY CAIK/LOSS IN 
DATE (LOCAL CLOtR/SETTLE CURRI BASE AMOUNT BASE -ANALM BASE C057 DASE COST BASE CURRENCY 

-NOV-02 US SYR TREAS HIS FUTURE (CST) 14,823 13- 16,628 .13- 0 .00 0.00 14,328 13-1 
EXP DEC 0Z 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLDHAN 
WESTERN ASSET HCHT 

-WOV-DZ US SYR TREAS NIS FUTURE (CRT) 14,843 94- 14,043 94- 0 .00 0.00 141643."-l 
EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET KQNT 

-IM-02 US SYR TREAS NTS FUTURE (CDT) 2,9".s6- 2.9".SG- 0.00 0 .00 219".56-1 
EXP DEC 0Z 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET WNT 

-NOV-02 US SYR TREAS HTS FUTURE (CST) 4,265.6Z *,ZfiS .62 8 .00 a go 4,ZAS .62 1 
EXP DEC 02 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH COLDHAN 
WESTERN ASSET NCNT 

-NOV-02 US SYR TREAS IFTS FUTURE (CST) 14,250.00 1*,ZS0 .00 0.00 0.00 14,ZSO .00 1 
EXP 13EC 02 
REPRESENTS A CAIN ON FUTURES 
CONTRACTS WITH COLMAN 
WESTERN ASSET RGHT 

RIM DATE : 19-JLN-03 
PAGE' 2219 
RZ5701 



@ Mellon Trustsm 
Mellon Bank, N A 

FO as 
TRANSACTION REPORT 

C ATION 
FOR THE PERIOD 01 JANUARY 2002 THROUGH 31 DECEPMER ZOOZ 

TAL ATION 

AN 
CODE/ 

FICTIVE/ (ORIGINAL SHARES/PAR VALUE) HTRACTUAL/ SRARES/P&R VALUE ACTUAL 
TILEMENT SECURITV DESCRIPTION TRADE DATE SETTLE 13ATE INVESTMENT DATE (LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

-IM-12 US SYR TREAS WS FUTURE (CST) 11562 60 1,56Z 60 6.aa 
EXP DEC CZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MCHT 

!-MOV-02 US SYR TREAS NIS FUTURE (CB7) 1,937 40 1,937 40 
EXP DEC CZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET WNT 

MOV-02 US SYR TREAS MIS FUTURE (CST) 15,031 .24- 15,031 24-
EXP DEC 0? 
REPRESENTS A LOSS M FUTUXtES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGM 

-MOV-02 LIS SYR TREAS HIS FUTURE (CST) 4,215 .78- 4 .214 78-
EXP DEC OZ 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET "GMT 

i 
,-MM-02 US SYR TREAS KTS FUTIRE ICBT) 14,4sz So- 14,452 so-

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH GOLDMAN 
WESTERN ASSET MMT 

a Go 4'zI8 78-1 

0 00 14145Z 60-1 a 00 

TRANSACTION REPORT 
LF C778845 FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 DECEMBER 2002 
LCOA FOUNDATION 
OTAL FOUNDATION 

RAN CODE/ 
FFECTIVE/ (ORIGINAL SHARES/PAR VALUE) 
ONTRACTUAL/ SHARES/PAR VALUE ACTUAL 
FITLFKEWT SECUR17Y DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT 

DATE (LOCA1 CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT BASE COST 

D 
6-MOV-02 US SYR TREAS KTS FUTURE (CBT1 Z'155 90 2,155 90 0 go 

EXP DEC 02 
REPRESENTS 

A 
GAIN ON FUTURES 

CONTRACTS WITH GOLDMAN 
WESTERN ASSET MGKT 

D 
7-HOW-02 US SYR TREAS NTS FUTURE (CST) 36,656 20 36,656 20 

EXP DEC 02 
REPRESENTS A CAI" ON FUTURES 
CONTRACTS WIT" CULDMUMN 
WESTERN ASSET NMI 

v 
-9-MOV-CZ US SYR TREAS NTS FUTLWE (CST) 41,406 .00- 41,406 Do-

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS If, IN COLMAN 
WESTERN ASSET MCKT 

D 
,Z-DEC-02 US SYR TREAS KTS FUTURE (CBT) 13,251 00 13,281 00 0.00 13,281 .00 1 

a 00 7,912 50-1 

EXP DEC 02 
REPRESENTS A GAIN ON FUTWES 
CONTRACTS 

WITH 
GOLDMAN 

WESTERN ASSET MONT _W_e 

13 2 LIS SYR TREAS KTS FUTURE (CBT) 
FXP DEC 02 
REPRESEKIS A LOSS ON FUTURES 
CONTRACTS W, TH GOLDMAN 
WESTERN ASSET MGMT 

a Do 7,81Z SO- 7,&12 SO- 

0 .00 

0 no 

a Do 

RUN DATE : lig-jum-o 
PAGE- 1220 
NZ5701 

REALIZED 
CURRENCY GAIK/LOSS IN 
BASE COST BASE CURRENCY 

a Go I's6z 60 1 

0 .00 1,957 .40 1 

0.00 15,031 24-1 

0 00 

0.00 

a Go 

RUN DATE- 19-JM-03 
PACE 1221 
"ZS701 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CUR~Y 

0.00 21255 90 1 

0.00 36,656.20 1 

0 Go 41,406 00-1 



@ Mellon Trustsm 
Mellon Bank, NA 

TRANSACTION REPORT 

a 
FOR THE PERIM 01 JANUARY ZOOZ THROUGH 31 DECEMM ZOOZ 

0' 
TION 

AL *FATION 

N 
Cam/ 

ECTIVE/ CORIGI19AL SHAMS/PAR VALUE) 
TRACTUAL/ ACTUAL 
TLEMWr SEURE ALUE 

IPTION TRADE DATE SETTLE DATE INVESTMENT CLOCAL 
LE CURR) BASE AMOM BASE MOUNT -lifig-cm 

-OZ US SVR TREAS FUTURE (CST) 781.00- 761 00- 0 .00 

REALIZED 
CURFMICY GAIK/LOSS IN 
BASE COST BASF CURRENCY 

0.09 761 .00-1 

TRANSACTION REPORT 
F 9778"S FOR THE PERIOD 01 JANUARY ZOOZ THROUGH 31 VIXEMM ZOOZ 
COA FOUNDATION 
TAL FOUNDATION 

AN CME/ 
FECTIVE/ (ORIGINAL SHARES/PAR VALUE) 

,,,RMALUF ACTUAL NTRACTUAL/ TRADE DATE SETTLE DATE INVESTMENT TTLEMENT IPTION 
DATE LE CURR) am A BASE AHOUNT BASE COST 

_@Z US SyR TREAS NTS FUTURE (CBT) 214.65 Zia. 611 0 .00 

REALIZED 
CURRENCY GAIN/LOSS IN 
BASE COST BASE CURRENCY 

0 .60 Zia 64 1 

0 

RUN DATE ; 19-JLN-03 
PACE : 1222 
KZ5701L 

EXP DEC 02 
REPRESENTS A LOSS ON FUTURES 
CONTRACTS WITH COLDMAK 
WESTERN ASSET HGAT 

OEC-02 US SYR TREAS KTS FUTURE (CBT) 19,31Z.3z 19.312 .32 0 .00 0 .89 19,312.32 1 
EV DEC 62 
REPRESENTS A GAIN OR FUTURES 
CONTRACTS WITH COLDRAN 
WESTERN ASSET PONT 

DEC-OZ US SYR TREAS NTS FUTURE (CST) 3,718.64 3,718 .65 0.04 0.60 3 .718.60 1 
EXP DEC OZ 
REPRESENIS A GAIN ON FUTURES 
CONTRACTS WITH GOLDHAN 
WESTERN ASSET NW 

DEC-OZ US SYR TREAS WTS FUTURE (CST) 4,37S.00 4,375.00 0 .90 9 .60 4,37S .00 I 
EXP DEC OZ 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH "LON" 
WESTERN ASSET TIGHT 

IDEC-02 US SYR TREAS HTS FUTURE (CST) 3,281 .32 3,Z§l 32 a Do 0.00 3,ZOI .3Z I 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH COLIVIO 
WESTERN ASSET HOW 

RUN DATE . 19-JUM-03 
PACE : IM 
MZ3701 

EXP DEC OZ 
REPRESENTS A "IN ON FUTLItES 
CONTRACTS WITH COLDHAN 
WESTERN ASSET HIM 

-oEc-02 US SYR TREAS NTS FUTURE (CBT) 2,197 .50 2,187.50 0 .00 0.40 2,187.50 1 
EXP DEC 02 
REPRESENTS A GAIN ON FUTURES 
CONTRACTS WITH rOLDKAN 
WESTERN ASSET NCKT 

fTAL 
ALIZED CAIN/1053 ON FUTURES CONTRACTS 
U.S . DOLLAR 17O,&SO.Z5- 270,850.ZS- 0.00 0 .10 I7O,aSO .Z5-1 

FOREIGN (BASE VALUE) ZZISS7 .17- Z2,SS7.17- 0.00 ZZ,937 .07- ZZ.SS7.17-1 
0.06 C 

379 .90-T 
0 .00 S 



0 

ALCOA FOUNDATION 
EIN 25-1128857 
2002 FORM 990-PF 

~ mlllilll~-Lu ~ 
ATTACHMENT FOR: PART IV, LINE I a 

UNITS DESCRIPTION OF SECURITY SALE DATE PROCEEDS COST GAJNALOSS) 

CLASS ACTION PROCEEDS 

RECEfVE CLASS ACTION PROCEEDS ON GENENTECH INC SPL 6r26r"2 4670 4670 
NASDAQ CLASS ACTION 816/2002 18039 18039 
NASDAQ CLASS ACTION RESIDUAL SETTLEMENT PROCEEDS 11/12/2002 13092 13092 
NASDAQ CLASS ACTION RESIDUAL SETTLEMENT PROCEEDS 11/12r"2 12386 12386 
NASDAQ CLASS ACTION RESIDUAL SETTLEMENT PROCEEDS 11112r"2 32802 32802 

TOTAL CLASS ACT10N PROCEEDS 809.89 809.89 

CAL 

3,08574 CWMBS INC PASS THRU 01-6 CLlAl 12126r"2 3.Oa5 73 3,08622 (049) 
100,ODO 00 HOLMES FING NO 2 PLC SER I C 1G/W2W2 100,00000 99,98000 2000 

1,826T7 RESIDENTIAL FOG MTG07-S2A3 10/25/2D02 1,82677 1,82591 086 

TOTAL CAL 104,912.50 104,892.13 20.37 



Page I 

ALCOA FOUNDATION 
EIN 25-1128857 
2002 FORM 99G-PF 

ATTACHMENT FOR: PART IV, 

SALE OF MELLON CAPITAL MANAGEMENT SECURITIES 

UNITS DESCRIPTION OF SECURITY SALE DATE PROCEEDS COST GAIN/(LOSS) 

4,00000 ADC TELECOMMUNICATIONS INC 0/2a12002 9,16000 9,40000 (240.00) 
2,30000 AFLAC INC COM 6128/2002 73,60000 72,45000 1,15000 
30000 AGCO CORP COM 6/28/2002 5,85000 6,15060 (30060) 

2,10000 AES CORP COM 6/2812002 11,38200 11,08800 29400 
80000 AK STL HLDG CORP COM 6/2a/2OD2 10,24800 9,82560 42240 
70000 AMB PPTYS CORP COM 6t28/2002 21,70D 00 20,93140 76860 

1,30000 AMR CORP DEL COM 6/28/2002 21 .91800 23,296 T7 (1 .378.77) 
19,00000 AOL TIME WARNER INC COM 6/2a/2002 279,49000 315,97000 (36,48000) 
30.20000 AT&T CORP COM S(28/2002 323,14000 302,00000 21,14000 
9,40000 AT&T WIRELESS SVCS INC COM 6/2a(2002 54,99000 50,29000 4,70000 
40000 AVX CORP 6/28/2002 6,53200 7,12080 (58880) 
20D 00 ACXIOM CORP COM 6(2a12002 3.49800 3,45440 4360 
40000 ADAPTEC INC COM 6/28/2002 3.15600 3.54880 (39280) 
30000 ADVANCED FIBER COMMUNICATIONS 6/211/2002 4,96200 4,94160 2040 

2,00000 ADVANCED MICRO DEVICES INC COM 6/2812002 19,44000 17,40000 2,04000 
2000 ADVENT SOFTWARE INC 6128/2002 51400 46644 4756 

1,20000 AETNA INC COM NEW 6/2a12002 57,56400 62,11200 (4,54800) 
4000 AFFILIATED MANAGERS GROUP INC 6128/2002 2,46000 2,58008 (12008) 

6,20000 AGERE SYS INC CL B 612at2002 9,30000 13.96240 (4,66240) 
2,DOO 00 AGILENT TECHNOLOGIES INC 612a/2002 47,30000 48,60000 (1,30000) 
1,90000 AIR PRODS & CHEMS INC COM 6/28t2OO2 95,89300 90,89600 4,99700 
20000 ALBEMARLE CORP 6128/2002 6,15000 6,30240 (15240) 
30000 ALBERTO CULVER GO CL B COM 612812002 14,34000 15,63000 (1,29000) 

3,20000 ALBERTSONS INC COM 6/2al2002 97,47200 97,25765 21435 
6,10000 ALCOA INC COM W28t2002 202,21500 190.99100 11 .22400 

5000 ALLEGHANY CORP DEL 612a/2002 9,55000 9,44760 10240 
1,10000 ALLEGHENY ENERGY INC COM 6/2a/2002 28,32500 35,80720 (7.48220) 
70000 ALLEGHENY TECHNOLOGIES INC COM 6/211/2002 11,06000 11 .45200 (39200) 
60000 ALLETE INC 6(28/2002 16,26000 17,40120 (1 .14120) 
10000 ALLIANCE DATA SYS CORP COM 6/28/2DO2 2,55500 2,43020 12480 
80000 ALLIANT ENERGY CORP COM 6128/2002 20,56000 20,74560 (18560) 
20000 ALLIED CAPITAL CORP COM 6/28/2002 4,53000 4,33040 19960 
20000 ALLIED WASTE INDS INC NEW COM 6/28/2002 1 .92000 2,25000 (33000) 
40000 ALLMERICA FINL CORP COM 6/2a/2002 18,48000 19,34480 (864 80) 

6,000.00 ALLSTATE CORP COM 6128/2002 221,88000 226,62000 (4,74000) 
2,60000 ALLTEL CORP 6/2a/2002 122.20000 123,97735 (1,77735) 
70000 AMBAC FINANCIAL GROUP INC 6128/2002 47,04000 48,78440 (1,74440) 
30000 AMERADA HESS CORP COM 6128/2002 24,75000 23,92560 82440 

1,20000 AMEREN CORP 6/28/2002 51 .61200 50,12400 1,48800 
20000 AMERICAN AXLE & MFG HLDGS INC 6/28/2002 5,94800 5,41640 53160 

2,70000 AMERICAN ELEC PWR INC COM 6/21112002 108,05400 111,15819 (3,10419) 
5000 AMERICAN EAGLE OUTFITTERS NEW 6/2812002 1 .05700 1,03710 1990 

3,70000 AMERICAN EXPRESS GO COM 6/2812002 134,38400 140,52600 (6.14200) 
3DO 00 AMERICAN FINL GROUP INC OHIO 6/28/2002 7,17000 7,23060 (6060) 
600.00 AMERICAN GREETINGS CORP CL A 612a/2002 9.99600 10,78320 (78720) 

10.9W OD AMERICAN INTL GROUP INC COM 612=002 743,70700 743,76990 (6290) 
10000 AMERICAN NATL INS GO 6/28/2002 9,63000 10,10020 (47020) 

1,20000 AMERICAN PWR CONVERSION CORP 6/28/2002 15.15600 15,67200 (51600) 
10000 AMERICAN STD COS INC DEL 6/28/2002 7,51000 7,55000 (4000) 
40000 AMERICAN WTR WKS INC 612a/2002 17,28400 17,40480 (12080) 
200 DO AMERICREDIT CORP COM 6/2a/2002 5,61000 5,15440 45560 



Page 2 

UNITS DESCRIPTION OF SECURITY SALE DATE PROCEEDS COST GAIW(LOSS) 

3DO 00 AMERUS GROUP CO COM 6f2ar2W2 11,13000 11,445.60 (31560) 
20000 AMERISOURCEBERGEN CORP COM 6/28/2002 15,20000 16,21046 (1.01046) 
30D 00 AMKOR TECHNOLOGY INC COM 6/2812002 1,86600 1,95825 (92.25) 

3,00000 AMSOUTH BANCORPORATION COM 6128/2002 67,140 DO 65,70000 1,44000 
1,10000 ANADARKO PETE CORP COM 6/28/2002 54,23000 54,23000 - 
70000 ANDREW CORP COM 6/28/2002 10,031 DO 9,91340 11760 

2,50000 ANHEUSER BUSCH COS INC COM 6/28/2002 125,ODO 00 127.30000 (2,38000) 
70000 ANNALY MTG MGMT INC COM 6/28/2002 13,58000 14,45640 (87640) 
20000 ANTHEM INC COM 6/28/2002 13,49600 14,50840 (1,01240) 

2,OOD 00 AONCORPCOM 6/2ar2OO2 58,96000 61,86483 (2,9D4 83) 
1,20000 APACHE CORP COM 6/28/2002 68,97600 66.46800 2.50800 
SIX 00 APARTMENT INVT & MGMT CO CL A 6/2&?W2 29,52000 28,801 .20 71880 
40000 APOGENT TECHNOLOGIES INC COM 612812002 8,22800 8,79680 (56880) 

3,00000 APPLE COMPUTER INC 612112W2 53,16000 51.36000 1,80000 
10000 APPLERA CORP-APPLIED BIOSYSTEM 6/28/2002 1,94900 1,96000 (1100) 

1,30000 APPLIED MICRO CIRCUITS CORP CD 6/2ar4'002 6,14900 6.53900 (39000) 
30000 APTARGROUP INC COM 6f2al2D02 9,22500 10,50060 (1,27560) 

1,20000 AQUILA INC 6/28/2002 9,60000 11.82240 (2,22240) 
4,80000 ARCHER DANIELS MIDLAND CO COM 6/2ar"2 61,39200 64,61760 (3,22560) 
1,50000 ARCHSTONE SMITH TR COM 6/2812002 40,050 DO 39,67800 37200 
50000 ARDEN FILTY GROUP INC COM 6/28/2002 14,225 DO 13,86600 35900 
60000 ARROW ELECTFIS INC COM 6/2812002 12,45000 11,80920 64080 
5DO 00 ARVINMERITOR INC COM 6/2ar2OO2 12,00000 12,32600 (32600) 
60000 ASHLANDINC 6/21112002 24,30000 23,91000 39000 
60000 ASSOCIATED BANC CORP COM 6/2a(2DO2 22,62600 21,96120 664 80 
70000 ASTORIA FINL CORP COM 6/2112002 22,43500 24,20740 (1,77240) 

1 .00000 ATMEL CORP COM 6/2a12002 6,26000 6,10200 15800 
70000 AUTODESK INC COM 6/2a(2002 9,27500 9,63340 (35840) 
80000 AUTOLIV INC COM 6/28/2002 20,160.00 18,12960 2,03040 

1,70000 AUTONATION INC COM 6/2a12002 24,65000 25,79240 (1,14240) 
50000 AVALONBAY CMNTYS INC COM 6/28/2002 23,35000 23,25100 9900 

2,60000 AVAYA INC COM 6/2a12002 12,87000 13,00000 (13000) 
20000 AVERY DENNISON CORP COM 612812002 12,55000 13,03440 (49440) 
90000 AVNET INC COM 6128/2002 19,79100 17,59680 2,19420 

2,ODO DO AVON PRODS INC COM 612a12002 104,48000 106,16000 (1,68000) 
4,00000 BB&T CORP COM 6/28/2002 154,400.00 150,76000 3,64000 
100 DO BOK FINL CORP NEW 6128/2002 3,34600 3,421 20 (7520) 
40000 BRE PPTYS INC CL A 6/28/2002 12,44400 12.82080 (376.80) 
90000 BMC SOFTWARE INC COM 6128/2002 14,94000 14,31180 62820 
20000 BAKER HUGHES INC COM 6121112002 6,65800 7,00000 (34200) 
40000 BALL CORP COM 612&P"2 16,59200 17.43280 (84080) 
70000 BANCORPSOUTHINC 6/2a/2002 14,14000 15.00940 (86940) 

12,90000 BANK OF AMERICA CORP 6/2a/2002 907,64400 932,31753 (24,67353) 
60000 BANK OF HAWAII CORP 6/2a/2002 16,800.00 17,041 20 (24120) 

4,00000 BANK NEW YORK INC COM 6/28/2002 135.00000 138,52000 (3,52000) 
9,90000 BANK ONE CORP COM 6/2812002 380.95200 390,35700 (9,40500) 
1,20000 BANKNORTH GROUP INC NEW 6/2a(2002 31,224.00 31,52640 (30240) 
400 DO BARD C R INC 61211(2002 22,63200 22,28080 35120 
30000 BARNES & NOBLE INC COM 6/28/2002 7,929.00 8,51160 (582 60) 
40D 00 BAUSCH & LOMB INC COM 6128/2002 13,54000 15,30000 (1 .76000) 
80000 BEAR STEARNS COS INC COM 6/28/2002 48,96000 49,35200 (39200) 

1,90D 00 BECTON DICKINSON & CO COM 6/2af2002 65,45500 66,50380 (1,04880) 
15,70000 BELLSOUTH CORP COM 6/28/2002 494,550.00 495,17800 (62800) 

70000 BELO CORPORATION 6/2a12002 15,827.00 16,55640 (72940) 
40000 BEMIS INC COM rat28/2002 19,D00 00 19,78400 (78400) 
20000 BERKLEY W R CORP COM 6128/2002 1 I .ODO 00 11 .78040 (78040) 
40000 BIG LOTS INC COM 6/28/2002 7,87200 7,58000 29200 
3000 BLACK & DECKER CORP COM 6/28/2002 1 .44600 1,44600 
10000 BLOCKBUSTER INC CL A COM 6/2812002 2,69000 2,68520 480 

2,40000 BOEING CO COM 6/2812002 108,00000 103,51200 4,48800 
40000 BOISE CASCADE CORP COM 6/28/2002 13,81200 14,39394 (58194) 



Page 3 

UNITS DESCRIPTION OF SECURITY SALE DATE PROCEEDS COST GAIN/(LOSS) 

60000 BORDERS GROUP ING COM 612a12002 11,04000 1 0,T71 20 26880 
20000 BORG WARNER INC COM 6/28r4W2 11,55200 11,66240 (11040) 
60000 BOSTON PPTYS INC COM 6/2a12002 23,97000 24,22320 (25320) 
40000 BOWATER INC COM 6/28/2002 21,74800 20,98880 75920 
10000 BRINKER INTL INC COM 6/2a/2002 3,17500 3,50020 (32520) 

10,20000 BRISTOL MYERS SQUIBB CO COM 6128/2002 262,14000 267,95400 (5.81400) 
80000 BROADCOM CORP CL A COM 6/28/2002 14.03200 16.09600 (2,06400) 
80000 BRUNSWICK CORP COM 612a12002 22,400.00 21,63200 76800 

3,20000 BURLINGTON NORTH SANTA FE CORP 6/2a/2DO2 96,00000 95,78240 21760 
1,30000 BURLINGTON RES INC COM 612ar2002 49,400.00 50,86900 (1 .46900) 
40000 CBRL GROUP INC COM 6/28/2002 12,20800 12,86880 (66080) 

1,10000 CIGNA CORP COM 6/28/2002 107,16200 109.99973 (2.83773) 
1 .10000 CIVIS ENERGY CORP COM 6/28/2002 12,07800 14,82800 (2,75000) 
20000 CNA FINL CORP 6/28/2002 5,30000 5,50440 (20440) 
40000 CNF INC 6/2B(2002 15,19200 14,36480 82720 

1,80000 CSXCORPCOM 6/2a(2002 63,09000 62,21896 87104 
3,30000 CVSCORP 6t2a(2002 100,98000 108,90000 (7,92000) 
70000 CABLEVISION NY GRP CL A COM 6/2a(2002 6,62200 9,731 40 (3,10940) 
40000 CABLEVISION SYS CORP RAINBOW 6t2a/2002 3,50000 5,78080 (2,28080) 
50000 CABOT CORP COM 6(28/2002 14,32500 14,01600 30900 
40000 CALLAWAY GOLF CO COM G(2812002 6,336.00 6,46080 (12480) 

2,10000 CALPINE CORP COM 6/2a(2002 14,763.00 18,48000 (3,71700) 
3DO 00 CAMDEN PPTY TR SHS BEN INT 6/2a/2002 11,10900 11,41560 (30660) 

1,900 DO CAMPBELL SOUP CO COM 6/2a/2002 52,55400 52.51600 3800 
20000 CAPITOL FED FINL COM 6/28/2002 5,21600 5,11440 10160 
40000 CARRAMERICA RLTY CORP COM 6/2a/2002 12,34000 12,04880 29120 
20000 CATELLUS DEV CORP COM 6/2a/2002 4,08400 4.19640 (11240) 

2,90000 CATERPILLAR INC 6128/2002 141,95500 139,83800 2.11700 
9,10000 CENDANT CORP COM 6/21112002 144,50800 145,50900 (1,00100) 
20000 CENTERPOINT PPTYS TR COM 6/2at2OO2 11,60200 11 .61040 (840) 
50000 CENTEX CORP COM 6/28/2002 28,89500 29,00100 (10600) 

1,20000 CENTURYTEL INC COM 6/2a/2002 35.40000 35,26800 13200 
30000 CERIDIAN CORP NEW COM 6/2a/2002 5,69400 5,91660 (22260) 

1,90000 CHARTER ONE FINL INC 6/28/2002 65,32200 67,65900 (2.337.00) 
1,10000 CHARTER COMMUNICATIONS INC DEL 6/28/2002 4,48800 5,15020 (66220) 
30000 CHECKFREE CORP NEW COM 6/2a/2002 4,69200 5,00160 (30960) 

9.00000 CHEVRONTEXACC, CORP COM 6/28/2002 796,50000 779,40000 17,10000 
1 .40000 CHUBB CORP COM 6t2at2002 99.12000 100,95400 (1,83400) 
10000 CHURCH & DWIGHT INC 6/2a(2002 3,13300 3,45720 (32420) 

1,40000 CIENA CORP COM 6128/2002 5,86600 5,54400 32200 
1,20000 CINCINNATI FINL CORP COM 6/28/2002 55,1136 00 54,348 00 1,48800 
1,40000 CINERGY CORP COM 6/28/2002 50,38600 49,79800 58800 
1,50000 CIRCUIT CITY GROUP COM 6/28/2002 28,12500 29,65800 (1,53300) 
10000 CIRCUIT CITY STORES INC 6128/2002 2,16500 2,28020 (11520) 

35,20000 CITIGROUP INC COM 6/28/2002 1,364,000 00 1,425,318 40 (61,31840) 
40000 CITIZENS BKG CORP MICH 6128/2002 11,59200 12,00080 (40880) 

1,30000 CITIZENS COMMUNICATIONS CO 6/28/2002 10,86800 11,86900 (1,00100) 
20000 CITRIX SYS INC COM 6/28/2002 1,20800 1,53000 (32200) 
3DO 00 CITY NATL CORP COM 6128r2002 16,12500 15.81060 31440 
80000 CLAYTON HOMES INC COM 6/28/2002 12,64000 13,12160 (48160) 

2,10000 CLEAR CHANNEL COMMUNICATIONS 6128/20D2 67,24200 92,56800 (25,32600) 
70000 CLOROX CO COM 6/28/2002 28,94500 31 .41040 (2,46540) 

2,50000 COCA COLA CO COM 6/28/2002 140,00000 137,70000 2,30D 00 
10000 COCA COLA ENTERPRISES INC COM 6/28/2002 2,20800 2,32100 (11300) 
50000 COLGATE PALMOLIVE CO 6/21112002 25,02500 26,39500 (1,37000) 

1 .00000 COLONIAL BANCGROUP INC COM 6/28/2002 15,00000 15,08200 (8200) 
1000 COLUMBIA SPORTSWEAR CO COM 6/21112002 31998 34592 (2594) 

7,50000 COMCAST CORP CL A SPL 6/28/2002 178,80000 195,90000 (17,10000) 
1,50000 COMERICA INC COM 6128/2002 92,10000 94,54500 (2,44500) 
50000 COMMERCE BANCSHARES INC 6/2112002 22,12000 22,80100 (68100) 
1 DO 00 COMMUNITY HEALTH SYS INC NEW 6/2a12002 2,68000 2,86020 (18020) 
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1,10000 COMPASS BANCSHARES INC 6128/2002 36.960 OD 36,85220 10780 
3,40000 COMPUTER ASSOC INTL INC COM 6/28/2002 54 .02600 58.88800 (4.86200) 
1,20000 COMPUTER SCIENCES CORP COM 6/28/2002 57,36000 57,34800 1200 
1,60000 COMPUWARECORP 6/2a(2002 9,71200 10,48320 (77120) 
80000 COMVERSE TECHNOLOGY INC 6/2812002 7.40800 8,03200 (62400) 

4,50000 CONAGRA FOODS INC COM 6/2a(2002 124,42500 113,94000 10.48500 
70000 CONECTIV INC COM 6/2a(2002 18,06700 17,501 40 56560 

1,10000 CONEXANT SYSTEMS INC 6/2at2002 1,78200 1,56458 21742 
5,30000 CONOCO INC COM 6/28/2002 147,34000 139,92000 7.42000 
1,80000 CONSOLIDATED EDISON INC COM 6/28/2002 75,15000 74,52000 63000 
40000 CONSTELLATION BRANDS INC CL A 6/28/2002 12,80000 11,02480 1,77520 

1,40000 CONSTELLATION ENGY GRP INC COM 6/28/2002 41,07600 40,64200 43400 
50000 CONTINENTAL AIRLS INC CL B 6/2812002 7,89000 8,21600 (32600) 
3000 COOPER CAMERON CORP 6/2812002 1,45260 1 .5a5 56 (13296) 
50000 COOPER TIRE & RUBA CO 6/2a(2002 10,27500 10,81000 (53500) 
200.OD COORS ADOLPH CO CL B 6/28/2002 12,46000 12,21000 25000 

4,500.00 CORNING INC COM 6/2812002 15,97500 17,86500 (1,89000) 
1,900 OD COSTCO WHSL CORP NEW COM 6t2ar"2 73.37800 77,80500 (4,42700) 
90D 00 COUNTRYWIDE CR INDS INC COM 6/2at2002 43,42500 42,93405 49095 
30000 COUSINS PPTYS INC COM 6t2at2002 7,42800 7,77060 (34260) 
20000 COVENTRY HEALTH CARE INC COM 6/28/2002 5,68400 6,55640 (87240) 

1,60D 00 COX COMMUNICATIONS INC CL A 6(28/2002 44,08000 48,06720 (3,98720) 
10D 00 COX RADIO INC CL A 6/2at2OO2 2,41000 2,52620 (11620) 
40000 CRANE CO 6/2B(2002 10,15200 10,35600 (20400) 
70000 CRESCENT REAL ESTATE EQUITIES 6/2at2OO2 13,09000 13,08440 560 
40000 CULLEN FROST BANKERS INC COM 6128t2OO2 14,38000 14,24080 13920 
30D 00 CUMMINS INC COM 6/211/2002 9,93000 9,69300 23700 
20000 CYPRESS SEMICONDUCTOR CORP 6/2812002 3,03600 3,10240 (6640) 

1,1 OD 00 DPL INC COM 6/28t2OO2 29,09500 28,39320 70180 
80000 D R HORTON INC 6/28/2002 20,82400 21,00160 (1 T7 60) 

1,40000 DTE ENERGY CO COM 612812002 62.49600 61 .11000 1,38600 
1,200 OD DANA CORP 6/2812002 22,23600 21,53040 70560 
80000 DEAN FOODS CO 6/28/2002 29,84000 30,11360 (27360) 

2,00000 DEERE & CO COM 6/28/2002 95,8DO 00 88,560.00 7,24000 
4,70000 DELPHI CORPORATION 6/2a/2002 62,04000 64,02340 (1,98340) 
1,ODO 00 DELTA AIR LINES INC DEL COM 6128t2002 20,0DO 00 21,350 DO (1,35000) 
50000 DEVELOPERS DIVERSIFIED RLTY 6/2a/2002 11,25000 11,40100 (15100) 

1,20000 DEVON ENERGY CORP NEW COM 6/2at2OO2 59,13600 58,51200 624.00 
40000 DIAL CORP NEW COM 6/28/2002 8,0D8 00 8,08080 (7280) 
20000 DIAMOND OFFSHORE DRILLING INC 6/28/2002 5.70000 6,24840 (54840) 
60000 DIEBOLD INC 6t28t2002 22,34400 22.42920 (8520) 
60000 DILLARDS INC CL A COM G(28t2002 15,77400 16,T71 20 (99720) 

17,10000 DISNEY WALT CO COM 6128/2002 323,19000 334,51020 (11,32020) 
40000 DOLE FOOD INC COM 612a/2002 11,54000 13,14480 (1,60480) 

2,30000 DOMINION RES INC VA NEW COM 6/28t2002 152,26000 149,40800 2,85200 
10000 DONALDSON INC 6/2812002 3,50400 3.85220 (34820) 
70000 DONN ELLEY R R & SONS CO COM 612812002 19.28500 19.69800 (41300) 
10000 DORAL FINANCIAL CORP 6/28/2002 3,33900 3,58220 (243.20) 

1,70000 DOVER CORP COM 6128t2002 59,50000 58,05500 1,44500 
7,60000 DOW CHEM CO COM 6/2af2OO2 261,28800 248,064 00 13,22400 
10000 DOW JONES & CO INC COM 6t28t2OO2 4,84500 5,01800 (17300) 
20000 DOWNEY FINL CORP COM 612at2OO2 9,46000 9,99040 (53040) 

8,30000 DU PONT E I DE NEMOURS & CO 6/2812002 368,52000 368,68600 (16600) 
7,00000 DUKE ENERGY CORP COM 6/28t2002 217.70000 229,81000 (12.11000) 
1,10000 DUKE REALTY CORPORATION 6/2812002 31,84500 30,41720 1,42780 
10000 DUN & BRADSTREET CORP DEL NEW 6/28/2002 3,30500 3,41520 (11020) 

2,30000 DYNEGY INC NEW CL A 6/28/2OD2 16,56000 17,73300 (1,17300) 
8,20000 EMC CORP MASS 6/28/2002 61,91000 56.17000 5,74000 
10DOO ENSCO INTL INC COM 6128/2002 2,726 OD 2,92620 (20020) 

1,00000 EOG RES INC COM 6128/2002 39,70000 39,04000 66000 
1 .30000 E TRADE GROUP INC 6/28/2002 7,098 DD 6,51560 58240 
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6DO 00 EASTMAN CHEM CO COM 6/2a(2002 28,14000 27,30000 84000 
2,50000 EASTMAN KODAK CO COM 6/28/2002 72,92500 77,00000 (4.07500) 
600 OD EATON CORP 6128/20D2 43,65000 44,76222 (1,112.22) 

2,70000 EDISON INTL COM 6128/2002 45,90000 50,16600 (4,266.00) 
70000 EDWARDS A G INC COM 6128/2OD2 27,20900 25.28540 1,923.60 
20000 EDWARDS LIFE SCIENCES CORP COM 6121112002 4.64000 4.80640 (16640) 

4,50000 EL PASO CORP COM 6/28/2002 92,74500 96.975 OD (4,23000) 
6DO 00 ELECTRONIC DATA SYS CORP NEW 6/28/2002 22,29000 29,02800 (6,73800) 

3,5W 00 EMERSON ELEC CO COM 61211(2002 187,2115 00 197,330.0D (10.04500) 
3DO 00 EMMIS COMMUNICATIONS CORP COM 6/28/2002 6,35700 7,245.60 (89860) 
10000 EMULEX CORP NEW 6/28/2002 2,25100 2,53620 (28520) 

1,00000 ENERGY EAST CORP COM 6/21112002 22,60000 22,15200 44800 
70000 ENERGIZER HLDGS INC COM 6128/2D02 19.19400 19,86040 (66640) 

1,10000 ENGELHARD CORP 6/21112002 31 .15200 30,46010 691 90 
3000 ENTERCOM COMMUNICATIONS CORP 6/21112002 1,37700 1,41606 (3906) 

1 .90000 ENTERGY CORP NEW COM 6/2a12002 80,63600 81,320 OD (68400) 
40000 ENTRAVISION COMMUNICATIONS COR 6/21112002 4.90000 5,25280 (352.80) 
10000 EQUIFAX INC COM 612B/2002 2.70000 2,66500 35.00 
50000 EQUITABLE RES INC COM 6/2812002 17,15000 17,63100 (481 .00) 

3,500 OD EQUITY OFFICE PPTYS TR COM 6/28/2002 105,35000 104,58000 77000 
2,30000 EQUITY RESIDENTIAL SH 6128/2002 66,12500 64,975 00 1,150.00 
20000 ERIE INDEMNITY CO CL A 6128/2002 8.10200 8,17640 (74.40) 
10000 ETHAN ALLEN INTERIORS INC COM 6/2812002 3,48500 3,T74 20 (289.20) 

2,70000 EXELON CORP COM 6/28/2002 141,21000 146,44800 (5,238.00) 
50000 EXTENDED STAY AMERICA INC 6/28/2002 8,11000 7,89100 21900 

57,00000 EXXON MOBIL CORP 6/28/2002 2.332.440 00 2,244,090 00 88.35000 
400 OD FMC TECHNOLOGIES INC COM 6/28/2002 8,30400 8,40080 (9680) 
400 OD F N B CORP PA COM 6/21112002 10,98400 11,62880 (644.80) 

1,50000 FPL GROUP INC COM 6/28/2002 89,98500 90,77671 (79171) 
100 OD FAIRCHILD SEMICONDUCTOR INTL 6128/2002 2,43000 2,3113 20 4680 
400 OD FREDDIE MAC CORP COM 6(28/2002 24,48000 25,36880 (888.80) 

1,70000 FEDERATED DEPT STORES INC DEL 6/28/2002 67,49000 68,95540 (1,46540) 
2,50000 FEDEX CORP COM 6/28/2002 133,50000 138,23000 (4,73000) 
8DO 00 FIDELITY NATL FINL CORP 6/28/2002 25,28000 25.39360 (11360) 
60000 FIRST AMERICAN CORP COM 6/28/2002 13,80000 13,32120 47880 
3DO 00 FIRST INDL RLTY TR INC 6/21112002 9,85500 10.44060 (58560) 
40000 FIRST MIDWEST BANCORP INC DEL 6/28/2002 11,11200 11,08080 3120 

1,10000 FIRST TENN NATL CORP 6/28/2002 42,130 OD 42,10800 2200 
40000 FIRST VA BKS INC COM 6/28/2002 21,44800 21,79280 (34480) 
70000 FIRSTMERIT CORP 6/28/2002 19,30600 19,18840 11760 

2.30000 FIRSTENERGY CORP COM 6/28/2002 76.77400 78,29660 (1,52260) 
8,80000 FLEET BOSTON FINL CORP COM 612812002 284,680 00 284,25760 42240 
60000 FLUOR CORP NEW COM 6/28/2002 23,37000 23,43000 (6000) 
10000 FLOWSERVE CORP COM 6/28/2002 2,98000 3,111 20 (131 .20) 
70000 FOOT LOCKER INC COM 6/2at2002 10,11500 10,25640 (14140) 

15,20000 FORD MTR CO DEL COM PAR $0 01 612a(2002 243.20000 249,626 112 (6,42682) 
20000 FOREST CITY ENTERPRISES INC 6/28t2002 6,95000 7,34240 (39240) 
10000 FOREST OIL CORP 6/2812002 2,84300 2,79820 4480 

1.30000 FORTUNE BRANDS INC COM 6/2at2002 72,80000 74,97360 (2,17360) 
60000 FOX ENTIVIT GROUP INC CL A COM 6/28/2002 13.05000 13.66320 (61320) 

1,400 OD FRANKLIN RES INC COM 6/2812002 59,69600 58,91200 78400 
90000 FULTON FINL CORP PA 6128/2002 17,03700 17,22780 (190.80) 
10000 FURNITURE BRANDS INTL INC COM 6/2a(2002 3.02500 3.48920 (464 20) 
3DO 00 GATX CORP COM 6/28t2002 9.03000 9,16560 (135.60) 
10000 GAME STOP CORP 6/2812002 2.09900 2,19020 (91 .20) 

2,20000 GANNETT INC COM 6/28/2002 166,98000 169,33840 (2,35840) 
1,50000 GATEWAY INC 6/28/2002 6,66000 7,47000 (81000) 
90000 GEMSTAR-TV GUIDE INTL INC 6121112002 4,95100 7.291 80 (2,44080) 
20D 00 GENENTECHINC 6/28/2002 6,70000 6,63640 6360 

1,20000 GENERAL DYNAMICS CORP COM 6(2812002 127,620.00 131,10240 (3,48240) 
50000 GENERAL GROWTH PPTYS INC 6/2a12002 25,50000 24,451 00 1,04900 
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90000 GENERAL MLS INC COM 6/2al2002 39.67200 39.50100 171 .00 
4,70000 GENERAL MTRS CORP COM 6/28/2002 251,21500 252.63440 (1,419.40) 
3,50000 GENERAL MOTORS CORP CL H NEW 6/2a/2002 36,40000 36,93200 (53200) 
1,50000 GENUINE PARTS CO COM 6/28/2002 52,30500 54,18000 (1,87500) 
20000 GENZYME CORP COM 6/28/2002 3,84800 5,17400 (1,32600) 

1,90000 GEORGIA PAC CORP COM 6128/2002 46,70200 51 .77880 (5,07680) 
4000 GETTY IMAGES INC COM 6/28/2002 87080 1,04488 (17408) 

3,60000 GILLETTE CO COM 612at2002 121 .9M.00 128,052 DO (6,12000) 
2000 GLOBAL PMTS INC COM 6/28t2002 59500 66804 (7304) 
60000 GOLDEN ST BANCORP INC COM 6121112002 21,75000 22,33320 (58320) 

1,100 DO GOLDEN WEST FINL CORP DEL COM 6/2=002 75,658.00 75,63600 2200 
2,00000 GOLDMAN SACHS GROUP INC COM 6/28/2002 146.70000 145,40400 1,296.00 
80000 GOODRICH CORP 6/2af2002 21,85600 22,85760 (1,001 .60) 

1,20000 GOODYEAR TIRE & RUBR CO COM 6/28/2002 22.45200 22,53840 (8640) 
70000 GRAINGER W W INC COM 6/28/2D02 35,07000 34,81800 25200 
50000 GREAT PLAINS ENERGY INC COM 6/28/2OD2 10.17500 10,98600 (81100) 
30000 GREATER BAY BANCORP COM 6/2a(2002 9,22800 9,081 .60 14640 
70000 GREENPOINT FINL CORP COM 6/28/2002 34,37000 35.07140 (70140) 
20000 GTECH HLDGS CORP COM 6/2a/2002 5,10800 5,56640 (45840) 
40000 HCC INS HLDGS INC COM 6/2812002 10,54000 10,14480 39520 

1,80000 HALLIBURTON CO COM 6/282002 28,69200 29,79360 (1,10160) 
2,50000 HANCOCK JOHN FINL SVCS INC COM 6/2at2DD2 88,00000 86,68000 1,32000 
100 OD HARRAHS ENTMT INC COM 6/21112002 4,43500 4.68920 (254 20) 
20000 HARRIS CORP DEL COM 6/28t2OO2 7,24800 7,48240 (234.40) 
30000 HARSCO, CORP 6/2812002 11,25000 10,779.60 47040 
10000 HARTE-HANKS INC COM 6/28120132 2,05500 2,06720 (12.20) 

2,10000 HARTFORD FINL SVCS GROUP INC 6/28/2002 124,88700 128,15209 (3,26509) 
1,20000 HASBRO INC COM 6/2812D02 16,27200 18,00000 (1,72800) 
30000 HAWAIIAN ELEC INDS INC COM 6/2a/2002 12,76500 12,95760 (19260) 
50000 HEALTH CARE PPTY INVS INC COM 6/28/2002 21,45000 21,85100 (40100) 

3,10000 HEALTHSOUTH CORP COM 6/28/2002 39,64900 43,30700 (3,65800) 
70000 HEALTH NET INC 6/2812OD2 18,73900 19,67840 (93940) 
10000 HEARST ARGYLE TELEVISION INC 612a/2002 2,255.00 2,37820 (123.20) 

1,50000 HEINZ H J CO COM 6f28/2002 61,65000 61,320.00 33000 
40000 HELMERICH & PAYNE INC COM 612812002 14,28800 14,38080 (92.80) 
70000 HERCULES INC COM 6/2a12002 8,12000 8,351 00 (23100) 
40000 HERSHEY FOODS CORP 6128/2002 25,00000 26,28080 (1,28080) 

22,70000 HEWLETT PACKARD CO COM 612at2002 346,85600 378,97605 (32,12005) 
1,30000 HIBERNIA CORP CL A COM 612812002 25,72700 25,74260 (1560) 
40000 HIGHWOODS PPTYS INC COM 612812002 10,40000 11,12080 (72080) 
40000 HILLENBRAND INDS INC COM 6/2at2OO2 22,46000 22,98480 (52480) 

2,20000 HILTON HOTELS CORP COM 6/2al2002 30,58000 30,34004 23996 
20000 HISPANIC BROADCASTING CORP COM 6/2a/2002 5,22000 5,316.40 (9640) 
40000 HON INDS INC 6/28t2OO2 10,88800 10,60480 2113 20 

6,30000 HONEYWELL INTL INC COM 612812002 221,94900 229,131 .00 (7,18200) 
60000 HORMEL FOODS CORP COM 6/2812002 14,36400 14,14320 220.80 
50000 HOSPITALITY PPTYS TR COM SHS 6/2a/20D2 18,250 DD 17,62100 629.00 

2,00000 HOST MARRIOTT CORP NEW COM 6/28/2002 22,60000 23,06400 (484.00) 
3,20000 HOUSEHOLD INTL INC COM 6128/2002 159.04000 159,36640 (326.40) 
40000 HUBBELL INC CL B 612a12002 13,66000 13,70080 (4080) 

1,30000 HUDSON CITY BANCORP INC COM 6(28/2002 25,87000 27,09460 (1,22460) 
30000 HUDSON UTD BANCORP COM 6/28/2002 8,56800 9,07560 (50760) 

1 .40000 HUMANA INC COM 6t28/2002 21,88200 23,92600 (2,04400) 
50000 HUMAN GENOME SCIENCES INC COM 6128/2002 6,70000 6,47100 229.00 

2,10000 HUNTINGTON BANCSHARES INC 6/28/2002 40,78200 41,66400 (882.00) 
50000 ICN PHARMACEUTICALS INC NEW 612=002 12,10500 12,551 .00 (446.00) 
40000 IDT CORP 6/28/2002 6,76800 6,760.80 720 
40000 ICOS CORP 6128/2002 6,78400 7,31280 (528.80) 
90000 IMC GLOBAL INC COM 6128/2002 11,25000 12,05280 (80280) 
40000 ISTAR FINL INC 6(28/2002 11,40000 11,51280 (11280) 
70000 ITT INDS INC IND COM 6128/2002 49.42000 48,67240 747.60 
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30000 IDACORP INC COM 612812002 8.31000 8.11860 19140 
1,20000 IKON OFFICE SOLUT]IONS INC COM 612al2002 11 .28000 10.59840 68160 
11,001) 00 ILLINOIS TOOL WKS INC COM 6/28/2002 68,30000 69.06000 (76000) 
40D 00 INDEPENDENCE CIVINTY BK CORP COM 612at2002 11 .49200 11 .87680 (38480) 
50D 00 INDYMAC BANCORP INC COM 6/28/2002 11,34000 11 .85600 (51600) 
50000 INGRAM MICRO INC CIL A COM 612a12002 6.87500 7,01600 (14100) 
30000 INSTINET GROUP INC COM 612at2002 1,95600 2.06160 (10560) 
40000 INTEGRATED DEVICE TECH INC 6t28/2002 7.25600 7,28480 (2880) 
30000 INTERACTIVE DATA CORP COM 612M002 4,36800 4,81860 (45060) 

7,70D 00 IBM CORP COM 6/28/2002 554.400 00 563,52734 (9,12734) 
30000 INTL FLAVORS & FRAGRANCES INC 6/28/2002 9.74700 10,27800 (531 00) 

4,10000 INTERNATIONAL PAPER CO COM 6128/2002 178,678.00 1 T7,776 00 90200 
10000 INTERNATIONAL RECTIFIER CORP 6(28/2D02 2.91500 3,73520 (82020) 
101300 INTERNATIONAL SPEEDWAY CORP CL 6(28/2002 4,01000 4,05620 (4620) 
40000 INTERSIL CORP CL A 6/28r2OD2 8,55200 8.42080 13120 
30000 INVITROGEN CORP COM 6/28/2002 9,60300 9.69660 (9360) 
20000 IRON MTN INC PA COM 612a12002 6,17000 6.27240 (10240) 

1,20000 12 TECHNOLOGIES INC 6/2812002 1,77600 2.15040 (37440) 
5,10000 JDS UNIPHASE CORP COM 6/2at2002 13,61700 14,12700 (51000) 

16,70000 J P MORGAN CHASE & CO COM 612at2002 566,46400 557,47940 8,98460 
10000 JABIL CIRCUIT INC COM 6(28/2002 2,111 .00 1,98220 12880 
10000 JACOBS ENGR GROUP INC COM 6/28/2002 3,47800 3,76220 (28420) 

1,300 DO JEFFERSON PILOT CORP COM 6(28/2002 61 .10000 62,16600 (1,06600) 
4000 JETBLUE AIRWAYS CORP 6/21112002 1,82240 1,94088 (11848) 
70000 JOHNSON CTLS INC COM 6/28/2002 57,127 OD 59,96200 (2,83500) 
90000 JONES APPAREL GROUP INC COM 6128/2002 33,75000 34,68568 (93568) 
30000 JUNIPER NETWORKS INC COM 6/28/2002 1,69500 1,95660 (26160) 
40000 KBHOMECOM 6128/2002 20,60400 20,13200 47200 

1,D00 00 KELLOGG CO COM 6128/2002 35,86000 35,85000 1000 
700 DO KEMET CORP COM 6128/2002 12,50200 12,51040 (840) 
80000 KERR MCGEE CORP 6(2ar2OO2 42.84000 43.69760 (85760) 

3,60000 KEYCORP NEW COM 6128/2002 98,28000 99,54000 (1,26000) 
1,20000 KEYSPAN CORP 6/28/2002 45,18000 43,62000 1,56000 
2,20000 KIMBERLY CLARK CORP COM 612812002 136,40000 140,79065 (4,39065) 
80000 KIMCO FILTY CORP COM 6/28/2002 26,79200 25.76160 1,03040 
30000 KINDER MORGAN INC KANS COM 6/28/2002 11,40600 12,29700 (89100) 
70000 KNIGHT RIDDER INC 6/28120132 44,06500 45,52240 (1,45740) 

1,70000 KRAFT FOODS INC CL A 6/28/2002 69,61500 71,86240 (2,24740) 
1,50000 KROGER CO COM 6/28/2002 29,85000 29,40000 45000 
1,15W 00 LSI LOGIC CORP COM 6/28/2002 14,00000 14,88000 (88000) 
40000 LA Z BOY INC 6/21R12002 10,088 OD 11 .56880 (1 .48080) 
40000 LABRANCHE & CO INC COM 6128/2002 9,16000 9,5" 80 (311480) 
30000 LAFARGE NORTH AMERICA INC 6128/2002 1 0,545 00 11,52960 (98460) 
20000 LAMAR ADVERTISING CO CL A 612at2002 7,44200 7,61640 (17440) 
20000 LANCASTER COLONY CORP COM 6/28/2002 7,13200 7,90440 (7-7240) 
20000 ESTEE LAUDER COS INC CL A 6/2at2002 7,1340 00 7,56040 (52040) 
50000 LEAR CORP COM 6(2at2002 23.12500 21,53600 1,58900 
40000 LEE ENTERPRISES INC COM 6(28/2002 14.00000 14.83280 (1132 80) 

1,10000 LEGGETT & PLATT INC COM 6/2a12002 25,74000 27.401 00 (1 .66100) 
20000 LEGG MASON INC 6/28/2002 9.86800 9,93440 (6640) 

2,10000 LEHMAN BROS HLDGS INC COM 6/28/2002 131,29200 124,00920 7,28280 
40000 LENNAR CORP COM 6/28/2002 24,48000 24.62080 (14080) 
30000 LEUCADIA NATL CORP COM 6/28/2002 9,49800 9,55560 (5760) 

21,80000 LIBERTY MEDIA CORP NEW COM SER 612M002 218,00000 202,56560 15,43440 
60000 LIBERTY PPTY TR SHS BEN INT 6128/2002 21,00000 20,84520 1 54 80 
8DO.00 LILLY ELI & CO COM 6/2a12002 45,12000 48,54400 (3.42400) 

2,20000 LIMITED BRANDS INC 6/28/2002 46,86000 45,25840 1,60160 
101) 00 LIN TV CORP CIL A 6/28/2002 2,70400 2,67020 3380 

1,60000 LINCOLN NATL CORP IND COM 6/28/2002 67,20000 69,61600 (2,41600) 
90000 LIZ CLAIBORNE INC COM 6/28/2002 28,62000 27,91800 70200 

2,50000 LOCKHEED MARTIN CORP COM 6/28/2002 173,75000 175.00500 (1,25500) 
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1,10000 LOEWS CORP COM 6128/2002 58,289 OD 61,86183 (3,57283) 
2DO 00 LOEWS CORP CAROLINA GROUP STK 6128/2002 5,41000 6,17440 (76440) 
4Do OD LUBRIZOL CORP 6/28r2OO2 13.40000 13,32480 75.20 

28,80000 LUCENT TECHNOLOGIES INC COM 6/28/2002 47,808 OD 76,89600 (29,08800) 
1,ODO 00 LYONDELL CHEMICAL CO COM 6121112002 15,10000 14,80200 29800 
70000 M & T BK CORP COM 6128/2002 60,03200 60,01940 1260 

1,200 OD MBIA INC COM 6r2812002 67,836 00 67,12800 70800 
6DO OD MDU RESOURCES GROUP INC 6128/2002 15,77400 17,07120 (1,29720) 
800 OD MGIC INVT CORP WIS COM 6/2a12002 54,24000 54 .80800 (56800) 
SW 00 MGM MIRAGE 6/28/2002 16.87500 18,02600 (1,15100) 
1000 MKSINSTRSINC 6128/2002 20070 19002 1068 
40000 MACK CALI RLTY CORP COM 6/28/2002 14,06000 13,80080 25920 
30000 MANDALAY RESORT GROUP COM 6/211=02 8,271 00 8,59560 (32460) 
50000 MANOR CARE INC NEW COM 6121112002 11,50000 12,50000 (1,00000) 
20000 MANPOWER INC WIS 6/28/2002 7,35000 7.67440 (32440) 

2,60000 MARATHON OIL CORP 8/2a/2002 70,51200 69,1335 20 1,47680 
10000 MARKEL HOLDINGS 6/2812002 19,70000 20,70020 (1,00020) 
10000 MARSH & MCLENNAN COS INC COM 6/2a/2002 9,66000 9,65000 1000 

1,80000 MARSHALL & ILSLEY CORP 6/28/2DO2 55,67400 55,53000 14400 
80000 MARRIOTT INTL INC NEW CL A 6/2a/2002 30,44000 31,39200 (95200) 
40000 MARTIN MARIETTA MATLS INC COM 6/28/2002 15.6W 00 16,27680 (67680) 

2,10000 MASCO CORP COM 6/2a(2002 56.93100 55.69200 1,23900 
30000 MATTEL INC COM 612a12002 6,324.00 6,53100 (20700) 

2,4DD 00 MAY DEPT STORES CO COM 612a/2002 79,032 00 79,73280 (70D 80) 
20000 MCCLATCHY CO (HOLDING CO)CL A 6/28/2002 12,85000 12,42840 421 60 
60000 MCCORMICK & CO NON VOTING 6/28/2002 15.45000 15.97920 (52920) 

10,70000 MCDONALDS CORP COM 6/28/2002 304.41 5 00 318,65996 (14,24496) 
30000 MCGRAW HILL COS INC COM 6/2at2002 17,91000 17,96700 (5700) 
40000 MCKESSON CORP COM 6/2al2002 13,08000 14,38800 (1 .30800) 

1,70000 MEADWESTVACO CORP 6/2a/2002 57,05200 54,570 00 2,48200 
10000 MEDIA GEN INC CL A 6/28/2002 6,ODO 00 6,3B3.20 (38320) 
10000 MEDICIS PHARMACEUTICAL CORP 6/2a/2002 4.27600 4,41620 (14020) 

1,90000 MELLON FINL CORP COM 6/28/2002 59,71700 64,22000 (4,50300) 
60000 MERCANTILE BANKSHARES CORP 61211/2002 24.61800 24,10920 50880 

8,OOD 00 MERCK & CO INC COM 612a12002 405,12000 420,32000 (15,20000) 
20000 MERCURY GEN CORP NEW 61211/2002 9,70000 9,32440 37560 
30000 MEREDITH CORP COM 6(2812002 11,50500 12,07800 (57300) 

7,20000 MERRILL LYNCH & CO INC 6121112W2 291,60000 280,59840 11,00160 
2.50000 METLIFE INC COM 612al2002 72,00000 74,12500 (2,12500) 
20000 METRO-GOLDWYN MAYER INC NEW 6(2812002 2,34000 2,63640 (29640) 

2,30000 MICRON TECHNOLOGY INC COM 6/28/2002 46,50600 46,18400 32200 
1,00000 MILLENNIUM PHARMACEUTICALS INC 6/2B12002 12,15000 11 .29200 85800 
2,80000 MIRANT CORP COM 6/28/2002 20,44000 24,52800 (4,08800) 
20000 MOLEX INC COM 6/2a12002 6,70600 6,86400 (15800) 
30000 MONSANTO CO NEW COM &2a/2002 5,340 OD 6,60360 (1,26360) 
40000 MONY GROUP INC COM a(28/2002 13,60400 13,26480 33920 

9,30000 MORGAN STANLEY 612a12002 400,64400 398,15160 2,49240 
6,50000 MOTOROLA INC COM 6/2af2OO2 93.73000 100,49000 (6.76000) 
10000 MURPHY OIL CORP COM 6/28/2002 8.25000 8,81920 (56920) 
10000 MYLAN LABS INC PA COM 6/28/2002 3,13500 3.1 T7 20 (4220) 
70000 NCRCORPNEW 6/28/2002 24,22000 25,32600 (1,10600) 

5,10000 NATIONAL CITY CORP COM 6/28/2002 169,57500 166,32120 3.25380 
1,70000 NATIONAL COMM FINL CORP COM 6/28/2002 44,71000 44,69640 1360 
60000 NATIONAL FUEL GAS CO N J 6/28/2002 13,50600 13,48920 1680 
30000 NATIONAL-OILWELL INC 6128/2002 6,31500 6,84360 (52860) 
20000 NATIONAL SEMICONDUCTOR CORP 612a/2002 5,83400 5,9a8 40 (15440) 
20000 NATIONWIDE FINL SVCS INC CL A 6128/2002 7,90000 7,99040 (9040) 
50000 NAVISTAR INTL CORP NEW COM 6/28/2002 16,00000 16,62500 (62500) 
30000 NEIMAN-MARCUS GROUP INC 6121112002 10,41000 10,21560 19440 
3000 NEUBERGER BERMAN INC COM 612a12002 1,09800 1, 141.26 (4326) 
80000 NEW PLAN EXCEL RLTY TR INC COM 6/28/2002 16,66400 16,44960 21440 
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60000 NEW YORK CMNTY BANCORP INC 6/28/2002 16.26000 16,735.20 (47520) 
40000 NEW YORK TIMES CO CL A 6/28/2002 20,600 OD 20,81200 (21200) 

2,10000 NEWELL RUBBERMAID INC 6128/2002 73.626 OD 71,13286 2,49314 
20D 00 NEWFIELD EXPL CO COM 6/28/2002 7,43400 7,00840 42560 
30000 NEWMONT MINING CORP HOLDING CO 6/2812002 7.89900 8,40600 (50700) 
40000 NICOR INC COM 6/2812002 18,30000 19,06000 (76000) 
20000 NIKE INC CL B COM 6/28/2002 10,730 OD 10,60000 13000 

1,70000 NISOURCE INC COM 6/2B/2002 37,11100 39,40600 (2,29500) 
20000 NOBLE ENERGY INC 6/28/2002 7,210 OD 7,17440 3560 
80000 NORDSTROM INC WASH COM 6/28r2OO2 18,120 OD 19,00000 (880 OD) 

3,30000 NORFOLK SOUTHN CORP COM 6128/2002 77.154 OD 72,96300 4,19100 
1,00000 NORTHFORK BANCORPORATION INC 6/28/2002 39,81000 39.302 00 50800 
1,10000 NORTHEAST UTILS COM 6/28/2002 20,69100 19,1157-20 &13 80 
80000 NORTHERN TR CORP COM 6/2812002 35,24800 37,99200 (2,74400) 
80000 NORTHROP GRUMMAN CORP COM 6/2a12002 100,00000 106,00000 (6,00000) 
50000 NORTHWEST AIRLS CORP CL A 612812002 6,03000 6,47100 (44100) 
10000 NOVELLUS SYS INC 6/28/2002 3.40000 3.48400 (S4OO) 
40000 NSTAR COM 6/28/2002 17.91200 17,84480 6720 
70000 NUCOR CORP 6/28/2002 45.52800 46,85800 (1,33000) 
70000 OGE ENERGY CORP COM 6/28/2002 16,002 OD 15,75840 24360 
20000 0 M GROUP INC COM 6/2a/2002 12,40000 12,81640 (41640) 

3,1 OD 00 OCCIDENTAL PETE CORP COM 612a12002 92.96900 93,502.20 Ism 20) 
40D 00 OCEAN ENERGY INC TEX COM 6/28/2002 8,66800 8,456.80 21120 

2,60000 OFFICE DEPOT INC COM 6128/2002 43.68000 45,318.00 (1,63800) 
50000 OLD NATIONAL BANCORP IND 6/2812002 12,72500 12,75100 (2600) 

1,00000 OLD REP INTL CORP COM 6/28/2002 31,50000 31,90200 (40200) 
30000 OMNICARE INC COM 6/28/2002 7,87800 7,84560 3240 
5000 O'REILLY AUTOMOTIVE INC 6/2a/2002 1,37800 1 .46260 (8460) 
2000 ORTHODONTIC CTRS AMER INC COM 6/2a/2002 46100 53844 (7744) 
20000 OUTBACK STEAKHOUSE INC COM 6/28/2002 7,02000 7,45440 (43440) 
90000 OWENS ILL INC NEW 6/2812002 12,36600 14,401 80 (2,03580) 

3,30000 PG&E CORP COM 6128/2002 59.03700 69.92700 (10,89000) 
80000 PMI GROUP INC 6121112002 30,56000 31,24160 (68160) 

2,40000 PNC FINANCIAL SERVICES GROUP 6128/2002 125,47200 128,92913 (3.45713) 
1,40000 PPG INDS INC COM 6/28/2002 86,66000 83,02000 3,64000 
1,20D 00 PPL CORP COM 6/28/2002 39,69600 37,59648 2,09952 
90000 PACCAR INC 612a/2002 39,95100 38,02622 1,92478 
50000 PACKAGING CORP AMER COM 612812002 9,94500 9,77100 17400 

1,30000 PACTIV CORP COM 6/28/2002 30,94000 31,33260 (39260) 
90000 PALL CORP COM 6t2a12002 18,67500 19,51200 (83700) 
10000 PANAMSAT CORP COM NEW 6/2812002 2,26000 2,26520 (520) 
10000 PARK NATL CORP COM 612812002 8.60000 9,02420 (424.20) 

2,30000 PARK PL ENTMT CORP COM 6/2a/2002 23,57500 23,37260 20240 
1,00000 PARKER HANNIFIN CORP COM 6/2a/2002 47,79000 47,270.00 52000 

3000 PATTERSON UTI ENERGY INC COM 6/28/2002 84690 90576 (5886) 
20000 PEABODY ENERGY CORP COM 6128/2002 5,66000 5,54240 11760 

2,20000 JC PENNEY CO INC COM 6/28/2002 48.44400 50,18640 (1,74240) 
70000 PENNZOIL QUAKER ST CO COM 6128/2002 15,07100 15,14240 (7140) 
40000 PENTAIR INC COM 6128/2002 19,23200 19,22480 720 
20000 PEOPLES BK BRIDGEPORT CONN 6/28/2002 5,22200 5,35040 (12840) 
30000 PEOPLES ENERGY CORP ILL COM 6/28/2002 10,93800 11,33700 (39900) 
70000 PEPSIAMERICAS INC COM 6/211/2002 10,458 DO 10,50140 (4340) 
10000 PERFORMANCE FOOD GROUP CO 6/28/2002 3,38600 3,54720 (16120) 
60000 PERKINELMER INC COM 6/28/2002 6,63000 7,29600 (66600) 
3000 PEROT SYS CORP CDT CL A 6/28/2002 32670 35316 (2646) 
60000 PHELPS DODGE CORP COM 6/2a12002 24,72000 23,44200 1 .27800 
50000 PHILADELPHIA SUBN CORP PAR 50 6/28/2OD2 10,10000 9,93600 16400 

7,000 DO PHILIP MORRIS COS INC COM 6t2812002 305.76000 384,58000 (78,82000) 
3,20000 PHILLIPS PETE CO COM 6t2812002 188,41600 182,47040 5,94560 
80000 PHOENIX COS INC NEW COM 6128/2002 14,68000 12,80160 1,87840 
50000 PIER I IMPORTS INC COM fit2B/2002 10,50000 11,03600 (53600) 
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70000 PINNACLE WEST CAP CORP COM 6128/2002 27,65000 26,601 40 1,04860 
80000 PIONEER NAT RES CO 6/28/2002 20,84000 19,68960 1 .15040 
8DO 00 PITNEY BOWES INC COM 6/28/2OD2 31 .77600 32,46560 (689.60) 
50000 PITTSTON CO BRINKS GROUP COM 6128/2002 12,00000 11 .60600 39400 

1,6DO 00 PLUM CREEK TIMBER CO INC COM 6128r"2 49,12000 48,96000 16000 
40000 POGO PRODUCING CO COM 612812002 13,04800 12,82080 22720 
3DO 00 POLO RALPH LAUREN CORP CL A 6/2812002 6,72000 7,18860 (46860) 
20000 POLYCOM INC 6/28/2DO2 2,39800 2,63040 (23240) 

1,10000 POPULAR INC COM 6/2812002 37,04800 36,12620 921 80 
80000 POTOMAC ELEC PWR CO COM 6/28/2002 17,1 114 00 16,41760 76640 

1,40000 PRAYLAIR INC COM 6/28/2002 79,75800 T7,395 10 2,36290 
40000 PRECISION CASTPARTS CORP 6/28/2002 13,20000 13,46080 (26080) 
20000 PREMCOR INC 6/28/2002 5,14400 5,24040 (9640) 
60000 PRICE T ROWE GROUP INC COM 6/2at2OD2 19,72800 20,064000 (31200) 
50000 PRIDE INTL INC DEL COM 6/28/2002 7,83000 8,60100 (771 00) 

2,6DO 00 PRINCIPAL FINANCIAL GROUP INC 6/28/2002 80,60000 76,52320 4,07680 
4,40000 PROCTER & GAMBLE CO COM 6/28/2002 392,92000 414,87502 (21,95502) 
1,80000 PROGRESS ENERGY INC COM 6/2112= 93,61800 90,648 00 2,97000 
70000 PROGRESSIVE CORP OHIO COM 6/28/2002 40,49500 41,08440 (58940) 

1,30000 PROLOGIS INT 6/28/2002 33,8DO 00 32,17760 1,62240 
60000 PROTECTIVE LIFE CORP COM 6t28/2002 19.86000 19,45920 40080 
20000 PROVIDENT FINL GROUP INC COM 6/21112002 5.80200 5,28640 51560 

1,30000 PROVIDIAN FINL CORP COM 6/28/2002 7.6" 00 8,51500 (871 DO) 
90000 PRUDENTIAL FINL INC 6/2at2D02 30,02400 30,49380 (469.80) 

1,70000 PUBLIC SVC ENTERPRISE GROUP 6/28/2002 73,61000 73,01840 59160 
80000 PUBLIC STORAGE INC COM 6128/2002 29,68000 29,001 60 67840 
70000 PUGET ENERGY INC NEW 61211/2002 14,45500 14,45640 (140) 
40000 PULTE HOMES INC COM 61211/2002 22,99200 22,48000 51200 
6DO 00 QUESTAR CORP 6/28/2002 14,82000 14,52120 29880 
50000 OUINTILES TRANSNATIONAL CORP 6/28/2002 6,24500 6,40000 (15500) 

5,70000 OWEST COMMUNICATIONS INTL INC 6/211/2002 15,96000 28,38600 (12,42600) 
1 .00000 RPM INC OHIO 6/28/2002 15,25000 15,60200 (35200) 
80000 RADIAN GROUP INC 6/2a/2002 39.08000 40,649 60 (1,56960) 
30000 RADIO ONE INC CL D NON VTG 6128/2002 4,46100 5,70360 (1,24260) 
20000 RATIONAL SOFTWARE CORP NEW COM 6128/2002 1,64200 2,18600 (54400) 
30000 RAYMOND JAMES FINL INC COM 6t28/2002 8,541 00 8,95560 (41460) 
20000 RAYONIER INC COM 6/28t2OO2 9,82600 10,10040 (27440) 

3,30000 RAYTHEON CO COM NEW 6/211/2002 134,47500 147,67500 (13,20000) 
60000 READERS DIGEST ASSN INC CL A 612a/2002 11,23800 12,47520 (1,23720) 
10000 REAL NETWORKS INC COM 6/2812002 40700 61820 (21120) 
40000 RECKSON ASSOC REALTY CORP COM 6/28/2002 9,96000 10,17680 (21680) 
40000 REEBOK INTL LTD COM 6/28/2002 11,80000 11,76000 4000 
10000 REGAL ENTMT GROUP CL A 6/2a/2002 2,33200 2,425.20 (9320) 
20000 REGENCY CTRS CORP COM 6128/2002 5.93000 5.96040 (3040) 

1,90000 REGIONS FINL CORP COM 6t2at2OO2 66.78500 67,29800 (51300) 
10000 REINSURANCE GROUP AMER INC COM 6/2812002 3,08200 3,074.20 780 
40000 RELIANT RES INC COM 6/2a/2002 3,50000 3.72080 (22080) 

2,30000 RELIANT ENERGY INC 6t28/2002 38.87000 39,10460 (23460) 
10000 RENAL CARE GROUP INC COM 6/28/2002 3,11500 3,304.20 (18920) 
1000 RENT A CTR INC NEW COM 6/28/2002 58010 55942 2068 

1,30000 REPUBLIC SVCS INC COM 6/28/2DO2 24,79100 26,652 60 (1,86160) 
80000 REYNOLDS RJ TOB HLDGS INC COM 6/28/2002 43,00000 51,72960 (8,72960) 
4000 RIBAPHARM INC 6/2812002 36360 36288 072 

2,00000 RITE AID CORP COM 6/21112DO2 4,70000 5,16400 (46400) 
1,40000 ROCKWELL AUTOMATION INC 612a12002 27.97200 28,07280 (10080) 
1,40000 ROCKWELL COLLINS INC COM 6/28/2002 38,38800 36.14910 2,23890 
1,30000 ROHM & HAAS CO COM 6/28/2002 52 .63700 51,51900 1,11800 
60000 ROSLYN BANCORP INC COM 6/28/2OD2 13,09800 13.68120 (583.20) 
50000 ROUSE CO COM 6/2812002 16,50000 16.34600 15400 
30000 ROWAN COS INC COM 6/28/2002 6,43500 6,84600 (41100) 
50000 RYDER SYS INC COM 6128t2002 13,54500 14,005.00 (46000) 
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20000 RYLAND GROUP INC 6128/2002 9,950 OD 10.86040 (91040) 
28.10000 SBC COMMUNICATIONS INC COM 6128/2002 857,05000 8T7,844 00 (20.79400) 

20000 SPX CORP 6/28/2002 23,50000 23,41040 8960 
1,10000 SAFECO CORP COM 6128/2DO2 33,97900 34.228 64 (24964) 
2,40000 SAFEWAY INC NEW COM 6/2812002 70,05600 72,64800 (2,59200) 
1,80000 ST PAUL COS INC 6/2812002 70,05600 73.29046 (3,23446) 
I,D00 DO SAKS INC COM 6/28/2002 12,84000 12,86200 (2200) 
2,0D0 00 SANMINA-SCI CORP 6/28/2002 12,62000 14.56000 (1 .94000) 
3,30000 SARA LEE CORP 6/28/2002 68,11200 66,85800 1,25400 
90000 SCANA CORP NEW COM 6/28t2OO2 27,7113 00 27.01080 77220 
10000 SCHEIN HENRY INC COM 6128/2002 4,45000 4,87546 (42546) 

7,400 DO SCHERING PLOUGH CORP COM 6/28/2002 182,04000 176,18007 5.85993 
10000 SCHOLASTIC CORP COM 6/21112002 3,79000 4,11720 (32720) 

1,30000 SCIENTIFIC ATLANTA INC 6/2a(2002 21,3115 00 21,97260 (58760) 
100 DO SCOTTS CO CL A 6/2a(2002 4,54000 4.46220 7780 
2000 SCRIPPS CO EW CL A 6/28/2002 1,54000 1,57584 (3584) 
10DOO SEALED AIR CORP NEW COM 6/28/2002 4,02700 4,32020 (29320) 

2,40D 00 SEARS ROEBUCK & CO COM 6/28/2D02 130,32000 135,52800 (5,20800) 
1,50000 SEMPRA ENERGY COM 6/28/2DO2 33,19500 35,55300 (2,35800) 
2,50000 SERVICE MASTER CO COM 6/28/2DO2 34,30000 34,630 DO (33000) 
10000 SHAW GROUP INC COM 6128/2002 3,07000 3,27020 (20020) 

1,10000 SHERWIN WILLIAMS CO COM 6/28/2002 32,92300 33,41800 (495.OD) 
10000 SICOR INC COM 6/21112002 1 .854 OD 1,80020 5380 
50000 SIGMA ALDRICH CORP 6/2812002 25,075 OD 24,890 OD 18500 
30000 SILICON VALLEY BANCSHARES COM 6/2a(2002 7,90800 7,79760 11040 

1,10000 SIMON PPTY GROUP INC NEW COM 612812002 40.52400 38,77720 1,74680 
70000 SIX FLAGS INC COM 612812002 10,11500 9,77340 34160 
60000 SKY FINL GROUP INC COM 6/28/2002 12,69000 12,87120 (18120) 
20000 SKYW EST INC COM 6/28/2002 4,67800 4,52240 15560 
90000 SMITHFIELD FOODS INC COM 6/28/2D02 16,69500 17,56980 (87480) 

1,40000 SMURFIT-STONE CONTAINER CORP 6/28/2D02 21,58800 21 .50680 8120 
50000 SNAP ON INC COM 6/28/2002 14,84500 15.06000 (21500) 

3,50000 SOLECTRON CORP 6128/2002 21,52500 18,73200 2,79300 
10000 SONIC AUTOMATIC INC COM 6/28/2002 2,57500 2,79520 (22020) 
80000 SONOCO PRODS CO 6/28/2002 22,65600 22.0D9 60 64640 

5.90000 SOUTHERN CO COM 6/2at2OD2 161,66000 159,12300 2,53700 
2,90000 SOUTHTRUST CORP COM 6128/2002 75,74800 75,14480 60320 
3,20000 SOUTHWEST AIRLS CO COM 612812002 51 .71200 48,48000 3,23200 
2,20000 SOVEREIGN BANCORP INC COM 6t28/2002 32,89000 32,76440 10560 
7,50000 SPRINT CORP (FON GROUP) COM 6121112002 79,57500 81,76500 (2.19000) 
20000 STANCORP FINL GROUP INC COM 6/2812002 11,10000 11,54640 (44640) 
20000 STANLEY WKS W21112002 8,20200 8,52200 (32000) 
90000 STARWOOD HOTELS & RESORTS 6/2812002 29,60100 31,07880 (1,47780) 
90000 STATE STREET CORP &2812002 40,23000 39,97800 25200 
30000 STEELCASE INC CL A 6/2812002 4,01400 4,33560 (32160) 
3000 STERIS CORP COM 6/2a(2002 57330 58326 (996) 

1,70000 STILWELL FINL INC COM 6/28/2002 30,94000 31,45000 (51000) 
70000 STORAGE TECHNOLOGY CORP COM 612112002 11,17900 10,63440 54460 
3000 STUDENT LN CORP 6/28/2002 2,48520 2,67006 (18486) 

14,00000 SUN MICROSYSTEMS INC COM 6/28/2002 70,14000 84,42000 (14,28000) 
60000 SUNOCO INC COM 6t28/2002 21,37800 21,84720 (46920) 

2,10000 SUNTRUST SKS INC 6/28/2002 142,21200 143,17800 (96600) 
1,10000 SUPERVALU INC COM 6(28/2D02 26,98300 30,65920 (3,67620) 
20000 SWIFT TRANSN INC COM 6/28/2DO2 4,66000 4,62240 3760 
40000 SYBASE INC COM 6/28/2002 4,22000 4 .36080 (14080) 

1,0D0 00 SYMBOL TECHNOLOGIES INC COM 6/28/2002 8,50000 8 .74000 (24000) 
30000 TCF FINL CORP 6128/2002 14,73000 14,55060 17940 

1,20000 TECO ENERGY INC COM 612812OD2 29,70000 28,764 OD 93600 
90000 TRWINC 6/28/2002 51,28200 50,37300 90900 
20000 TMP WORLDWIDE INC COM 6/2812002 4,300 OD 4,81000 (51000) 

2,20000 TXU CORP 6/2812002 113.41000 114,66400 (1,25400) 
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UNITS DESCRIPTION OF SECURITY SALE DATE PROCEEDS COST GAIN/(LOSS) 

2ooo TALBOTSINC 6/2812002 70000 74504 (4504) 
3oooo TECH DATA CORP COM 6/28/2002 11,35500 10,87860 47640 
60000 TEKTRONIX INC COM 6/2a/2002 11 .22600 11,12400 10200 
20000 TELEFLEX INC COM 6128/2002 11,43000 11 .36440 6560 
40D 00 TELEPHONE & DATA SYS INC COM 61211/2002 24,22000 25,26880 (1,04880) 

1,90000 TELLABS INC COM ra/28/2OD2 11,78000 11,989 OD (20900) 
40000 TEMPLE INLAND INC COM 6/2WOD2 23,14400 23.048 00 9600 
3oo DO TERADYNE INC COM 6128/2OD2 7,05000 7,62300 (57300) 

1,00000 TEXTRON INC COM 6/28/2002 46,900 DO 46.59000 310.00 
1,0Do 00 THERMO ELECTRON CORP COM 6/28/2OD2 16,50000 16,65000 (1 50.DO) 
3,00000 3COM CORP COM 6128/2002 13,20000 12,93600 284.00 
90000 3M CO 6128/2002 110,70000 114,13080 (3,43080) 
100 DO TICKETMASTER CL B 6/28/2002 1,87100 2,02520 (1 54 20) 
200 DO TIDEWATER INC COM 6(2812002 6,58400 6,99240 (40840) 
40000 TIMKEN CO 6(28/2002 8,93200 9,51280 (58080) 
10000 TITAN CORP 6/21112002 1,82900 1,96320 (13420) 
40000 TOLL BROS INC COM 61211/2002 11,720.00 12,30480 (58480) 

1,01)o 00 TORCHMARI(CORP 6(28/2002 38,20000 39.02000 (82000) 
1,60000 TOYS R US INC COM 6/28/2002 27,95200 28,528 OD (57600) 
20000 TRANSATLANTIC HLDGS INC COM 6/28r2W2 16,00000 16,74840 (74840) 

2,30000 TRAVELERS PPTY CAS CORP NEW 6/28/2002 40,71000 37,954 60 2,75540 
30000 TRIAD HOSPS INC COM 6/2ar"2 12,71400 13,68060 (96660) 

1,60000 TRIBUNE CO NEW COM 6/28/2002 69,60000 69,53739 6261 
loo DO TRIGON HEALTHCARE INC COM 6128/2002 10,05800 10,65420 (59620) 
80000 TRIZEC PROPERTIES INC 6/28/2002 13,4118 00 13,42560 6240 
40000 TRUSTMARK CORP 6/29/2002 10,22000 10,34480 (12480) 
3DO 00 21 ST CENTY INS GROUP COM 6/28/2002 5,70000 5,79360 (9360) 

1,90000 TYSON FOODS INC CL A 6/28t2002 29,46900 28,65580 81320 
70000 LIST INC COM 6/2ar2OO2 23,80000 25,72640 (1,92640) 

16,10000 US BANCORP DEL COM NEW 6/2812002 375,93500 374,64700 1,28800 
20000 USA INTERACTIVE 6128/2OD2 4,69000 5,06240 (37240) 

2,10000 UNION PAC CORP COM 6128/2002 132,88800 134,96700 (2,07900) 
1,70D DO UNION PLANTERS CORP TENN COM 6/28/2002 55,02900 55,87900 (85000) 
40000 UNIONBANCAL CORP 6128/2002 18,74000 19,40880 (66880) 

2,20000 UNISYS CORP 6/28/2002 19,80000 21 .56440 (1,764 40) 
90000 UNITED DOMINION ALTY TR INC 6128/2002 14,17500 14,19480 (1980) 
30000 UNITED RENTALS INC COM 6128/2002 6,54000 6,68460 (14460) 
10000 UNITED STATES CELLULAR CORP 6121112002 2,54500 2,85020 (30520) 
80000 UNITED STATES STEEL CORP 6128/2002 15,91200 15,88933 2267 

2,50000 UNITED TECHNOLOGIES CORP COM 6/21112002 169,75000 174,77500 (5,02500) 
SW 00 UNITEDGLOBALCOM CL A 6/28/2002 1,65000 1,73520 (8520) 
40000 UNITRIN INC COM 6/2a/2002 14,30800 14,12080 18720 

2,10000 UNOCAL CORP COM 6/28/2002 T7,574 00 76,75500 81900 
2,00000 UNUMPROVIDENT CORP 612a/2002 50.90000 50,28000 62000 
70000 V F CORP COM 6/2ar2W2 27,44700 28,05456 (60756) 
40000 VALASSIS COMMUNICATIONS INC 6/28/2002 14,60000 15,40080 (80080) 
80000 VALERO ENERGY CORP COM NEW 6/28/2002 29,93600 31,20160 (1,26560) 
80000 VALLEY NATL BANCORP 6/2at2OD2 22,24000 21,93760 30240 
30000 VALSPAR CORP 6/28/2OD2 13,54200 13,57260 (3060) 
30000 VARCO INTERNATIONAL INC COM 6/28/2002 5,26200 5,62860 (36660) 
60000 VECTREN CORP COM 6128/2002 15,06000 14,04720 1,01280 
50000 VERITAS SOFTWARE CO COM 612BI2002 9,89500 11,44500 (1,55000) 
90000 VERISIGN INC COM 6/28/2002 6,471 00 7,69680 (1,22580) 

22,90000 VERIZON COMMUNICATIONS COM 6/28/2002 919,43500 91 1,649 00 7,78600 
60000 VERTEX PHARMACEUTICALS INC COM 6t28/2002 9.76800 10,08120 (31320) 

7,80000 VIACOM INC CL B COM 6/2&12002 346,08600 349,84560 (3,75960) 
10000 VIAD CORP COM 6/28/2002 2,60000 2,64120 (4120) 

1,00000 VISHAY INTERTECHNOLOGY INC 6/2812002 22,0DO 00 22,45200 (45200) 
1,10000 VISTEON CORP COM 612812002 15.62000 16,24920 (62920) 
60000 VORNADO RLTY TR COM 6/28/2002 27,72000 26,97120 74880 
80000 VULCAN MATLS CO COM 6/28/2002 35,04000 37,10400 (2,06400) 
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UNITS DESCRIPTION OF SECURITY SALE DATE PROCEEDS COST GAJN/(LOSS) 

11 .500 DO WACHOVIA CORP 2ND NEW COM 612812D02 439,07000 439,21004 (14004) 
50D Do WASHINGTON FEDERAL INC 6/21112002 12,63000 13,05650 (42650) 

8,20000 WASHINGTON MUTUAL INC COM 61211/2002 3D4,302 00 309.97640 (5,67440) 
3000 WASHINGTON POST CO CL B DEL 6/2ar2OO2 16,35000 17,58246 (1,23246) 

3,90D DO WASTE MGMT INC DEL COM 6/2a/2002 101,59500 110,72100 (9.12600) 
50000 WATSON PHARMACEUTICALS INC COM 6/28/2002 12.635 OD 12,895 DO (26000) 

1,30000 WEBMD CORP 6/28/2002 7,31900 7.62060 (30160) 
40000 WEBSTER FINL CORP WATERBURY CT 6128/2002 15,296 OD 15,46080 (16480) 
40D DO WEINGARTEN RLTY INVS SH BEN 6/2812002 14,16000 14,60080 (44080) 

13.10000 WELLS FARGO & CO NEW COM 6/2a/2002 655,78600 670,72000 (14.93400) 
40000 WENDYS INTL INC COM 6/2a12002 15,93200 16,42800 (49600) 
io oo WESCO FINL CORP 6/28/2002 3,01600 3,09002 (7402) 
1000 WEST CORP COM 6/28/2002 22060 23402 (1342) 
20000 WESTAMERICA BANCORPORATION COM 6/28/2002 7,91200 8,32640 (41440) 

1,800 DO WEYERHAEUSER CO, COM 6/28/2002 114,93000 117,000 DO (2,07000) 
50D DO WHIRLPOOL CORP COM 6128/2002 32,68000 34,36100 (1,68100) 
30000 WHITNEY HLDG CO 6128/2002 9,22200 10,35660 (1,13460) 

3,70000 WILLIAMS COS INC COM 6/28/2002 22,163 OD 27,86510 (5,70210) 
60000 WILMINGTON TR CORP 6/28/2002 18,30000 18,91920 (619.20) 
50000 WINN DIXIE STORES INC 6/21112002 7,79500 8,42000 (62500) 

1,000 DO WISCONSIN ENERGY CORP COM 6/2S/2002 25,27000 24,96200 30800 
24,90000 WORLDCOM INC-WORLDCOM GROUP 6/2812002 20,66700 34,16280 (13,49580) 

40000 WRIGLEY WM JR CO COM 6/2a12002 22,14000 22,66800 (52800) 
90000 XTO ENERGY INC COM 6/28/2002 18,54000 17,61480 92520 

3,30000 XCEL ENERGY INC COM 6/28/2002 55.341 00 61,44600 (6,10500) 
6,00000 XEROX CORP COM 6/28/2002 41,82000 47,11200 (5,29200) 
30000 YORK INTL CORP NEW COM 6128/2002 10,13700 10,72560 (58860) 
50000 YUM BRANDS INC 6/2at2OO2 14,62500 16,22500 (1,60000) 
20000 ZALE CORP NEW COM 6/2a12002 7,25000 7,76640 (51640) 
2000 ZEBRA TECHNOLOGIES CORP CL A 6121112002 96440 1,051 64 (87.24) 
80000 ZIONS BANCORP 6/2812002 41,68000 42,95200 (1,272 OD) 

TOTAL SALE OF MELLON CAP MGMT SECURITIES 39,476,726.28 40,080,010.18 ~,293.90 

0 
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Grantee Name & Address 
Design Museum 
Shad Thames 
London, SE1 2YD 
United Kingdom 
Asociacion Vida de Acuna, A C 
Ocampo #140 Pte 
Colonla Centro 
Acuna, Coahuila 26230 
Mexico 
Fundar Foundation 
Carrara 16 No 36-22 
Bogota, Cundinamarca 
Colombia 
Dum Spiro Spero Logzoszervi Betegek 
Gyogyitasaert Alapilvany 
2 Street Sommalweis Ignac 
Szekestehervar 8000 
Hungary 
Handy Dog - Associazione Cam 
d'Assitenza a Terapia 
Via Livenza 10 
Martellago 
Venezia 30030 
Italy 

Municipal Corporation od Social 
Development In Colina 
Avda Concepcion N 287 
Colina, Santiago 
Chile 
Jovonk a Falu Foundation 
7 Iskola Street 
Szabadbattyan 8151 
Hungary 
Alaprivany a Magyar Felsooktatasen 
es kutatasert 
Szalayu 10-14 
Budapest 1055 
Hungary 
WAVEeV 
Loher Heide 34 
Llppsladt 59556 
Germany 

Expenditure Responsibility Grant Summary - 2002 

Current Year Amount 
DateofGrant purpose Total Grant Payments Remaining 

12117/2002 educational materials relating to The $5,00000 $5,00000 $000 
Adventures of Aluminum 

12111112002 support for the park restoration $179.10000 $179,10000 $000 
project under the matching grant 
program provided by the State of 
Coahuila 

12/1712002 support for general renovations to $33,38900 SM.389 00 $000 
your facility 

12/5/2002 support for the purchase of a now $20,00000 $20.00000 $000 
vehicle to provide mobile lung test 
services In Feler County 

11/25/2002 support to purchase an equipped $32,00000 $32,00000 $000 
minibus to transport people with 
disabilities 

12/9/2002 the creation of a Rehabilitation $59,23200 $59.23200 $000 
Center for the community 

12110/2002 the re-cultivation of the area, $10,50000 $10,50000 $000 
maintenance to the flora and for 
exhibits for the public 

11/21/2002 support of the research programs for $24,00000 $24,00000 $000 
three scientists 

11/812002 support for the purchase of $17,50000 $17,50000 $000 
equipment for the workshop 



12/5/2002 the Installation of wood burning $40,00000 $20.GOO 00 $20.00000 
heating systems in several of your 
buildings 

12/512002 the construction to expand the $40,00000 $40,00000 $000 
school's facilities 

11/21/2002 the purchase of twenty computers to $21 .18100 $21,18100 $000 
be connected to the parish network 

11/21/2002 support for the mobile version of The $17,00000 
Curved Street -- Children's World 

7/19/2002 your computer project $12,00000 

$27,00000 $000 

0 0 

Grantee Name & Address 
Asociacion Clvil'Hermana Tierra' 
Av Grau Nro 300 
La Punta, Lima 
Callao 05 
PERU 
Association D'Alde Aux Enfants du 
Champ do Is Croix 
236 Palds las Sources 
Orboy, Haut-Rhin, Alsace 68370 
FRANCE 
Assoclacao, do Educacao do Homem 
do Amanha 
Rua Winston Churchil, 416 
Salto 
Sao Paulo 
13323-000 
Brazil 
Federaclon do Asociaclones do Redo 
Cidada do Foz 
R1 do Lugo, 1 
Foz,Lugo 27780 
SPAIN 
Clube de Mass Efraim 
Avenida Argentina 
Quadra 12, no 22 - Planalto Turu 
Sao Luis, Maranhao 65065-030 
Brazil 
'Aranyeso'Alapitvany 
80 Pozsonyl Street 
Szekesfahervar 8000 
Hungary 
Black Men Rising 
P 0 Box 100026 
1821 Brighton Road 
Pittsburgh, PA 15212 
Coordinamento delle Assoclazioni 
Volontarlato di protezione crvIle dolla 
Comunita Montana Faltrina 
Via Carlo Rizzarda 21 
Feltre 
Belluno 32032 
Italy 

Expenditure Responsibility Grant Summary - 2002 

Current Year Amount 
Date of Grant Purpos Total Grant Payments Remalnina 

1215/2002 general operating support $26,87900 $26.87900 $000 

11/2012002 the construction of a community $68,00000 
center to house a school, library and 
sports facilities 

10/28/2002 support to purchase a six-passenger $27,00000 
vehIcJe 

$23,00000 $55,00000 

$17,00000 $000 

$12,00000 $000 
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Expenditure Responsibility Grant Summary - 2002 

Current Year Amount 
Grantee Name & Address Date of Gran Purpose Total Grant Payments Remainino 
Stichting Heamtuln de Meulanwerf 10/28/2002 support to purchase landscaping for $15,00000 $15.00000 $000 
Housdon the historical garden 
Postbus 50 
Heusden 5256 ZH 
Netherlands 
STATIM Fejer Megyei Mentesugyi 10/2812002 support for the purchase of $10.50000 $10,50000 $000 
Alapilvany equipment and supplies for the 
Seregelyesi ut 6 ambulance cars 
Szekesfehervar 8000 
Hungary 
FeJer County Organisation of 10121112002 support for the National $10,50000 $10.50000 $000 
Federation of Technical and Scientific Environmental Conference and for 
Societies - MTESZ the purchase of a projector for the 
25 Rakoczi Street House of Technology 
Szekestahervar 8000 
Hungary 
Women's Business Group Foundation 11/5/2002 support of the development of the $22,46400 $22,46400 $000 
Rust an Vreclestraal 64B, section training and coaching of 
P 0 Box 12728 women entrepreneurs, publication of 
Paramaribo the Women's Business Group 
Surname magazine and the design of the 

Women's Business Group websile 

Education and Communications 10/15/2002 support of the Knowlege Centers at $58.33500 $58,33500 $000 
Network Suriname Foundation Powaka and Moongo 
Gravenstraal 17 Boven 
Paramaribo 
Suriname 
Slichling HuIpcentrum voor Wilde 9/20/2002 suppon of the re-location of the $10,00000 $10,00000 $000 
Dieren center and for needed matenals for 
Beekstreat 11 the animals 
Limbricht 
Netherlands 
Junior Achievement Espana 9/20/2002 suppon of the MESE program $44,80000 $44,80000 $000 
C/Larra . 17 - Halo Interior 8 
Madrid 28004 
Spain 
F16 9/20/2002 suppon to purchase a computer and $22,50000 $22,50000 $000 
Usla Fly-og Naeringspark needed furnishings for the facility 
N-4560 Vanes 
Norway 
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Expenditure Responsibility Grant Summary - 2002 

Current Year Amount 
Grantee Name A Address Date of Gran Purpose Total Gran Payments Remainina 
Jugendhof Hassloch a/1 9/2002 the renovation and expansion of the $25,00000 $25,00000 $000 
Undenstrasse 100 facility in order to provide additional 
D-67454 Hassloch services 
Rheinland-Pfalz 
Germany 
Assoclacao Ruy Stocklor do Souza 11113/2001 the PROERD project for the $75,00000 $25.00000 $25.00000 
Street Augusto Hulse Number 1070 prevention of drug use by children 
Sao Joao 
Tubarao 
Santa Catarina 88708-100 
Brazil 

$926,88000 $811,88000 $100,00000 
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EIN 25-1128857 
2002 FORM 99G-PF 

PART Vill 
NAME AND ADDRESS TITLE 

Mellon Bank, N A- Trustee 
P 0 Box 185 
Pittsburgh . PA 15230 

Kathleen W Buechel President and Treasurer, Director 
AJooa Corporate Center 
201 Isabella Street 
Pittsburgh, PA 15212 

Velma Monteiro-Tribble Secretary 
Acca Corporate Center 
201 Isabella Street 
Pittsburgh, PA 15212 

Barry C Owens Director 
AJooa Corporate Center 
201 Isabella Street 
Pittsburgh, PA 15212 

Earnest J Edwards Director 
Alcoa Corporate Center 
201 Isabella Street 
Pittsburgh. PA 15212 

Ricardo E- Belda Director 
Acce Corporate Center 
201 Isabella Street 
Pittsburgh, PA 15212 

Richard L (Jake) Siewert Director 
Acoa Corporate Center 
201 Isabella Street 
Pittsburgh, PA 15212 

Richard B Kelson Director 
Acoa Corporate Center 
201 Isabella Street 
Pittsburgh. PA 15212 

William E Loahey, Jr Director 
AJcoa Corporate Center 
201 Isabella Street 
Pittsburgh. PA 15212 

50,000 

0 

0 

0 

0 

0 

0 

0 
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0 Alcoa Foundation Giving Guidelines 

Alcoa Foundation is a global resource that actively invests in improving the quality of life in 
countnes around the world where Alcoa operates 

Areas of Excellence 
A significant percentage of our grants originate in Alcoa communities Four distinct Areas of 
Excellence provide thematic focus to the global allocation of our philanthropic resources The 
majority of our grants fit within one of the following areas Conservation and Sustainability, Safe 
and Healthy Children and Families, Global Education and Workplace Skills, and Business and 
Community Partnerships 

Community-Focused Giving 
We give priority consideration to programs and organizations In or near communities where Alcoa 
plants or offices are located Organizations interested in applying for a grant, should contact the 
Alcoa facility nearest them Local Foundation contacts in our communities will then make 
recommendations to Alcoa Foundation for grant awards 

National and International Organizations 
Alcoa Foundation is proactive in seeking and supporting those national and international 
organizations that provide expertise and leadership in our four Areas of Excellence and link to our 
local communities where Alcoa has a presence National or international organizations are contacted 
by Alcoa Foundation staff In Pittsburgh 

Unsolicited Proposals 
Because our giving is focused on Alcoa communities and our Areas of Excellence, we generally do 
not respond to unsolicited proposals that are not recommended by an Alcoa location contact 

Limitations 
In all cases, only those organizations classified as public charities and tax-exempt under Section 
501(c)(3) of the Internal Revenue Code (or the non-U 5 equivalent) are considered 

In general, Alcoa Foundation does not consider the following for funding 

" Individuals 
" Private foundations 
" Organizations and programs designed to influence legislation or elect candidates to public 

office, or sectarian or religious organizations whose services are limited to members of one 
religious group 

" Projects or organizations outside the area of operation of Alcoa plants or offices 
" Endowment funds, or funds directed toward deficit reduction or operating reserves 
" Capital campaigns 
" Tickets, tables, benefits, raffles, souvenir programs, advertising, fund-raising dinners, golf 

outings, trips, documentaries, videos, conferences, or sponsorships 
" Indirect or overhead costs 

Corporate Contributions 
In certain Instances, corporate contributions are available for small, local grants Contact the Alcoa 
location closest to you for more information 
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2,100, 
3,000 
46,5W 
1,000 
3,200 

25.000 
80,800 

Net 2002 Grants Paid 

0 

0 1 
EIN 25-1128857 
2002 FORM 990-PF 

FOR 

PAFIT XV 
2002 SCHEDULE OF GRANTS PAJD 

Mellon 
Code Grant Type 

811 Educational--General or Operating Funds 
812 Educational--Capital Funds 
813 Educational-Flesearch 
814 Educaborkd--Scholarships & Fellowships 
815 Educational-Scholarships for Relatives of Employees 
821 Medical--General or Operating Funds 
822 Medical--Capftal Funds 
823 Medical--R~rch 
825 Medical--Aid to Patients 
843 Scientilic-Research 
851 Chantable--General or Operating Funds 
1152 Charitable-Capital Funds 
853 Chantable--Recrealion and Conservation 
854 Chantable-Pronnotion of Fine Arts 
855 Chantable-Aid to Indigent and Handicapped Persons 
a56 Chantable--General Community Service and Welfare 
861 Cruelty to Children and Arumals-General Operating Funds 

Total 2002 Grants Paid, by Category (monthly delail attached at end) 

Less Individual Returned Grants, as Follows 

United Way Of Danville Area 
United Way Of King County 
Allegheny Cbnference On Community Development 
University Of Dayton 
Mendelssohn Choir Of Pittsburgh 
Pittsburgh Opera 

Total 
Paid 

5,537,862 
272.0D0 
57.500 

378,001 
178,500 
449,459 
130.100 
5,000 
73,100 

3,610,945 
721,500 

1 .436,a3l 
712,350 
249,000 

3,460,465 
25,000 



266,754 Total Additional Grants 

0 

0 

ALCOA FOUNDATION 
EIN: 2-1128M7 
2002 FORM 990-PF 

PART XV SUPPLEMENTARY INFORMATION 

Grants and Contributions Paid During the Year 

Date Name 
4/22/2OU2- Fortaleza, Brazil - Flooding Disaster Relief 
4/26/2002 Banco Continental, Peru 
6/3/2002 Nall Commercial Bank for Clarendon Panch, Jamaica 

6/27/2002 Sodalitas Milan, Italy 
7/12/2002 Salvation Army, San Antonio - Disaster Relief 
8/5/2002 2002 Sons & Daughters Scholarship Grant 

8/29/2002 American Red Cross 
9/13/2002 American Red Cross 
9/20/2002 Croix-Rouge Francaise - Disaster Relief 

10/15/2002 Acuna, Coahuila, Mexico - Disaster Relief 
11/5/2002 Australian Red Cross - Aust Victims of Bali Tragedy 
121612002 Sociedad Espanola De Ornftologia - Disaster Relief 

Amount 
10,000 

240 
25,000 
5,014 

30,000 
133,500 
15,000 
10,000 
10,000 
8,000 

10,000 
10,000 
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PART XV, LINE 3b 

Future Payments as of Year-End 2002 6/26/03 
Page I 

2003 2004 2005 2006 
ACT Inc $139,50000 $130,50050 $130,700-00 $000 
required four-year funding for the 2002 awards made under the Alcoa Foundation Sons Daughters Scholarship Program 
Iowa City, 1A 

Associacao Ruy Stockler do Souza $25,00000 $000 $000 $000 
the PROERD project for the prevention of drug use by children 
Tubarao, Santa Catarina, Brazil 

Associaclon Bonefico Cristiana Promotora Del Desarrollo Integral $4,34100 $000 $000 $000 
support to build classrooms and provide supplies 
Valencia, Carbaboba, Venezuela 

Association D'Alde Aux Enfants du Champ do Is Croix $20,00000 $000 $000 $000 
the Installation of wood burning heating systems in several of your buildings 
Orbey. Haut-Rhin, Alsace, FFANCE 

Auburn Automotive Heritage, Inc $10,00000 $10,00000 $000 $000 
support of the expansion and renovation of the Auburn Cord Duasenberg Museum 
Auburn, IN 

Australian Prospectors and Miners Hall of Fame Ltd $50,00000 $000 $000 $000 
support of the environmental exhibit at the Mining Hall of Fame 
Kalgoorlie, WA, Australia 

Baton Rouge Area Foundation $9,00000 $000 $000 $000 
general operating support for the Foundation for Academic Excellence to promote higher education in the West Baton Rouge public school district 
Port Allen, LA 

Boys & Girls Club of the East Valley $10,00000 $000 $000 $000 
support of your capital campaign 
Tempe, AZ 

Boys & Girls Clubs of Western Pennsylvania $75,00000 $000 $000 $000 
to expand and replicate the Youth Enterprise Zone project 
Pittsburgh, PA 

Calhoun County Senior Citizens Association, Inc $25,00000 $000 $000 $000 
support for the construction of a now facility 
Port Lavaca, TX 
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Future Payments as of Year-End 2002 6126/03 
Page 2 

2003 2004 2005 2006 
Cambridge In Amenca $15,00000 i6-0-0 70-0-0 $000 
support for the HRH Prince of Wales's Business & The Environment Programme 
Now York, NY 

Camegie Hall Society, Inc $50,00000 $000 $000 $000 
support of the Global Encounters Program 
Now York, NY 

Carnegle Institute $2,50000 $000 $000 $000 
the Catalyst Award at the seventh annual Awards of Excellence dinner 
Pittsburgh, PA 

Camegle Mellon University $50,00000 $000 $000 $000 
support of the National Robotics Engineenng Consortium (NREQ Robotics Academy 
Pittsburgh, PA 

Casa Amiga Centro do Crisis . A C $25.00000 $000 $000 $000 
support for the construction of a now center 
Juarez, Chihuahua, Mexico 

Centro do Esluclos a Posquisas am Educacao, Culture a Acao Cornunitana - Cenpec: $18,60700 $000 $000 $000 
support for the Educational Experiences Exchange Project at the American Chamber Commerce 
Sao Paulo, Sao Paulo, BRAZIL 

Clube do Maes EfraLm $23,00000 $22,00000 $000 $000 
the construction of a community center to house a school, library and sports facilities 
Sao Luis, Maronho, Brazil 

Contact Referral Center for Human Resources $5,00000 $5,00000 $000 $000 
support of the Yankton Family Visitation Center 
Yankton, SD 

Eagle Foundation $5,15000 $000 $000 $000 
support of current programs in the Blue Mountain School District 
Orwigsburg, PA 

Eisenhower Exchange Fellowships $90,00000 $000 $000 $000 
support of three 'Alcoa Foundation Leadership Fellows'in 2002 and 2003 
Philadelphia, PA 
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Future Payments as of Year-End 2002 6/26/03 
Page 3 

2003 2004 2005 2006 
EngenderHealth $55,55 00 - TO-0-0 -ro-00 -$000 
the improvement of the health care centers at the community clinics in Kamsar and Sangaredi, Guinea 
Now York, NY 

Extrusion Technology For AJuminum Profiles Foundation $25,00000 $25,00000 $000 $000 
support of current programs 
Wauconda, IL 

Family Communications, Inc $100,00000 $50.00000 $000 $000 
the advancement of the capacity and the substantive communication work of the Girls Math and Science Initiative 
Pittsburgh, PA 

Foundation for the Blount County Public Library $50,00000 $000 $000 $000 
construction of the now county library 
Maryville, TN 

Foundation of the Lancaster Chamber $3,00000 $000 $000 $000 
support for Leadership Lancaster 
Lancaster, PA 

Gifts In Kind $25,00000 $000 $000 $000 
the launch of the Global Leaming Network 
Alexandria, VA 

Gld Scouts of the Fox River Area, Inc $5,00000 $000 $000 $000 
support of the 'Strong Girls Strong Communify"capital campaign for the Program Volunteer Resource Center 
Appleton, W1 

Good Samaritan Health Corporation $10,00000 $000 $000 $000 
the diagnostic cardiac cathetenzation program 
Pottsville, PA 

Grand Haven Area Community Foundation, Inc $5,00000 $000 $000 $000 
support for the construction of a now library for Spring Lake, Michigan 
Grand Haven, MI 

Gravure Education Foundation $5,00000 $000 $000 $000 
support of university programs in printing and graphic communications and to support the GEF Cooperative Education Grant Program 
Rochester, NY 
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Future Payments as of Year-End 2002 6/26/03 
Page 4 

2003 2004 2005 2006 
Greater Ottawa County United Way & Volunteer Center $11,00000 so Yo 70-00 -sooo 
support of current programs 
Holland, MI 

Greater Pittsburgh Llteracy Council $25,00000 $000 $000 $000 
support of the GPLCs 20th Anniversary campaign 
Pittsburgh, PA 

Harbor House Domestic Abuse Programs, Inc $5,00000 $000 $000 $000 
renovation of the Peabody Manor expansion project 
Appleton, WI 

Hawk Mountain Sanctuary Association $5,00000 $000 $000 $000 
the purchase of 30 acres of land 
Kempton, PA 

Historical Sodety of Western Pennsylvania $100,00000 $100,00000 $100,00000 $000 
support of the Business Innovation initiatives of your current capifallandowment campaign 
Pittsburgh, PA 

Ivy Tech Foundation, Inc $34,00000 $000 $000 $000 
support for the expansion of the advanced technology center 
Indianapolis, IN 

Jamaican Ministry of Education $20,00000 $000 $000 $000 
the scholarship fund at the University of the Wast Indies 
Kingston 19,, Jamaica 

Junior Achievement of Southwest Pennsylvania, Inc $22,50000 $000 $000 $000 
the programming and implementation of the Alcoa component of the "Our World"61h Grade Program 
Warrendale, PA 

Knoxville Zoological Park, Inc $7.00000 $000 $000 $000 
sponsorship of the Zoo's gontla exhibit and the Zookeepar educational programs 
Knoxville, TN 

MATHCOUNTS Foundation $6.50000 $000 $000 $000 
support of current programs 
Alexandria, VA 
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Future Payments as of Year-End 2002 6/26/03 
Page 5 

2003 2004 2005 2006 
Meals on Wheels of Greater Richmond $15,00000 $000 $000 $000 
expansion of your current programs 
Richmond, VA 

Metropolitan Business Foundation $25.00000 $25,00000 $000 $000 
support of the Youth Matters Reading Initiative for third graders In the Greater Richmond area 
Richmond, VA 

Municipal Corporation od Social Development in Colina $6 .651 00 $000 $000 $000 
the creation of the La Puentis do Cohna Educational Center 
Colina, Santiago, Chile 

National Fish and Wildlife Foundation $200.00000 $000 $000 $000 
support of the Alcoa Foundation 'Sustaining Your Forests' initiative 
Washington, DC 

National Wildlife Federation $21,49000 $000 $000 $000 
the creation of 10 certified Schoolyard Habitat sites for Layfayeffe elementary schools 
Reston, VA 

Natunt Conservancy, Inc $166,66600 $000 $000 $000 
our partnership with you to conserve, restore and sustain forest sites In Indiana, Pennsylvania, Brazil, China and Mexico 
Arlington, VA 

Norfolk Volunteer Rescue Squad, Inc $5,00000 $000 $000 $000 
support of the construction of a permanent medical services building 
Norfolk, NY 

Norwood Village Green Concert Series $5,00000 $000 $000 $000 
support of the summer concert series and for the purchase of a dance Boor and risers 
Norwood, NY 

Pittsburgh Children's Museum $25,00000 $000 $000 $000 
support of the capital campaign 
Pittsburgh, PA 

Pottsville Hospital and Warne Clinic $10,00000 $10.00000 $000 $000 
support of the Cardiac Rehabilitation Center 
Pottsville, PA 
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Future Payments as of Year-End 2002 6126103 
Page 6 

2003 2004 2005 2006 
Rotary Club Paramaribo Central $24,35000 ia -00 -F-O0 -$000 
the Malaria Prevention Project 
Paramaribo ., Suriname 

Saint Ambrose Catholic Church and School $5,15000 $000 $000 $000 
the purchase of a new reading series for students in grades K through 6 
Schuylkill Haven, PA 

Salvation Army $10,00000 $000 $000 $000 
the Help Wanted and Resource Center 
Pittsburgh, PA 

Schuylkill County Council for the Arts $5,15000 $000 $000 $000 
the renovation of the Schuylkill County Arts and Ethnic Center 
Pottsville, PA 

Schuylkill United Way $10,00000 $000 $000 $000 
support of current programs 
Pottsville, PA 

Sistema Para at Desarrollo Integral de Is Familla $15,00000 $000 $000 $000 
support for the construction of a now facility for your organization 
Saltillo, Coahuila, Mexico 

Southern Nberta Comunity Uving Association $2.00000 $000 $000 $000 
support of current programs 
Lethbridge, Alberta, Canada 

Stop the Madness, Inc $10,00000 $10,00000 $000 $000 
support of the P A C E program 
Fort Wayne, IN 

Student Conservation Association $166.66600 $000 $000 $000 
the launch of the SCAJAlcoa Foundation International Conservation Leadership Initiative (ICLI) 
Charlestown, NH 

Tides Center - Western Pennsylvania $17,00000 $000 $000 $000 
support to fund the Community Organizer position which will identify organizations and gain an understanding of their projects, services and developmental needs 
San Francisco, CA 
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Future Payments as of Year-End 2002 6/26/03 
Page 7 

2003 2004 2005 2006 
--- 7-0-0 $000 United Fund of Dekalb County, Inc $5,60000 $7000 

general operating support 
Auburn, IN 

United Way of Lancaster County $10,00000 $000 $000 $000 
support of the 'Success by 6'program 
Lancaster, PA 

University of Pittsburgh $64,99000 $58,30000 $000 $000 
support of the Maranhao Fellowship Program 
Pittsburgh, PA 

World Resources Institute $200,00000 $000 $000 $000 
support of your Sustainable Leadership Initiative 
Washington, DC 

World Wildlife Fund $166,66700 $000 $000 $000 
support of your Education for Nature program in countries where Alcoa has operations 
Washington, DC 

Yankton Area Youth Soccer Association $5,00000 $5,00000 $000 $000 
expansion of current programs and general operating support 
Yankton, SO 

YWCA of Lethbridge and District $2,000 GO $000 $000 $000 
support ofyour women's shelter 
Lethbridge, Alberta, Canada 

$2.370,413 00 $450,80000 $230,50000 $000 


