
Form 990 ' P F

' De partme nt of the Treasury
Internal R evenue Service

Return of Pr ivate Foundation
or Section 4947(aXl) Nonexempt Charitable Trust

Treated as a Private Foundatio n
Note : The organization may be able to use a copy of this return to satisfy state

reportm4 reauirements.
For calendar year 2003, or tax year beginning , 2003 , and e
G Check a ll that apply . Initial r eturn Final ret urn Amended return

Use the
IRS label . Lumina Foundation for Education

' Otherwise, 30 S Meridian Street #70 0print
or e, Indianapolis, IN 46204

See Specific
Instructi ons.

I

4 Dividends an nit est from securities . . 0,893,897 .

H Check type of organization : X Sectio n 501 (c)(3 exemp t private foun d ation 2 Foreign organizations meeting the 85% test, check
11~a~~1 ~Section 4947 nonexempt charitable trust Other taxable private foundation here and attach computation . . . 0

' airmarket value o a assets at end of year J Accounting method : Cash X Accrual E If private foundation status was terminated
(from Part ll, column c, line 16) under section 507(b)(1)(A), check here . . . ll~ 11

O ther (specify) F If the foun dation is in a 60-month terminat io n
$ 1092169917 . (Part 1, column d must be on cash basis.) under section 507(b (1)( B check here . . . . ID

NgR' x Analysis of Revenue and
Expenses (The total of amounts in

(a) Revenue and (b) Net investment (c) Adjusted net (d) Disbursements
expense s per books income income for charita bl e

columns b, c, and d may not neces-
sanly equal the amounts in column a .)
(see instructions
1 Cont ributions , gifts , grants, etc , rece ived (aft sch)

Ck i" nX if the found is not req to aft Sch B

' 2 Distributions Full] b ~. .
3 I n terest on sawnc {~~1 n

cash roves me ts~ `~-~. ~= ! V . ~~.J 82 , 32 8 .

5a Gross rent c pv NO V•• ~ ~ ' ~~U 4b (Net rental ~
income o r po ) )

(h 7

68 Net gai n/(loss from s e o 1 7 ;0, 2
R b Gross sales p

ices
fo a 1 . , ' .

E assets on h n 6
.

V 7 Capital gain ne i

E 8 Net sho r t-term capi tal gain . .
N 9 Income modifications . . .U 10a Gross sales less
p returns and

allowancesC, II V ~ Y
b Less : Cost o f

• - goods sold. . . .
c G ross profit/(loss) (att sch) . . . . .

11 Othe r inco me (attach sche dule)
See Stat emen t 2 0

12 Total. Add lines 1 through 11 42 686, 5
r~~ 13 Compensat ion of off icers, directors , trustees ,etc , ,

14 Oth er employee salaries and wages 2 069, 8
15 Pe nsion plans, employee benefits 866,3
16a Legal fees (attach schedule) See S t 1 349, 1

b Accounting fees (attach sch) See St . 2 65,4
c Other prof fees (attach sch) q- St . 3 5,048,6

W4 17 Interest . . See Statement 2 1

A A 18 Taxes (attach schedule) . See Stmt . 4 4 07, 6
T T 19 Depreciation (attach schedule) See Statement 17 424,7
N v 20 Occupancy 507,4
G E 21 Travel, conferences, and meeting s 405,8
A E 22 Printing and publications 554,4

' v P 23 Other expenses (attach schedule)

Address change Name change
A Employer identification numbe r

35181322 8
B Te lepho ne nu mbe r (see instructions)

317-951-5300
C If exemption application is pending, check here 11
D 1 Foreign organizations, check here . . . . . . 01

p urpos es
(cash basi s only)

, t
82,328 .

.95

24,60
i ~ I* Y

}A ~ ~.~d n ,

1,066,093 .
49, 996, 623 .

OMB No. 1545 .0052

2003

E See Statement 5 1,650,727 . 810,716 .N

E 24 Total operating and administrative
s expen ses . Add lines 13 through 23 . 11,774,176* 6,236,242*

25 Contributions, gifts, grants paid Part . XV 31,134,071
.26Total expen ses and di sbursements .

Add lines 24 and 25 45, 908, 247 . 6,236,242 .
27 Subtract line 26 from line 12:

a Excess of revenue over expenses
and disbursements -3,221,727

. bNet investment income ( if negative, enter -0-) 43,760,381 .

C Adju sted net inc ome (if negative, enter -0- )

BAA For Paperwork Reduction Act Notice, see the instructions . TEEA0503L 08/18/03

1,593,473 .

8,085,768 .

0 . 36,370,648 .

•' ^
~' t pit 1

0 .
A Form 990- PF (2003)



F orm 990-PF (2003) Lumina Foundation for Education
' A ttached schedules and amounts in the description

Ba lance Sheets column should be for end-of-year amounts only .
(See instructions .)

1 Cash - non -interest -beanng . . . . . . . . . . .

2 Savings and temporary cash investments . . . . . . . . . . . . . .
3 Accounts receivable . . . . . ► 1, 2 70, 925 .

Beginning of year

(a) Book Valu e

3,218,315 .

3518132
End of

Book Value

4,571,945 .

2

(c) Fair Mar ket Val ue
4,571,945 .

,~~,,,~.r .4~~ . ., .,,. - . ..w,. .~ ., .,, . ,., ,_, . .~_.._- .,~ . ~
Less : allowance for doubtful accounts ►

- - - - - - - - - - 3, 211, 870
. 1, 270, 925 . 1, 270, 925 .

- -
► I: r ye ~ r4 Pledges receivable . . . . . . . .

. - - - - - - -
- - - - - - - - - - - --

' Less : allowance for doubtful accounts 10
5 Grants receivable . . . . . . . . .

6 Recei vables due from off i cers , d i rectors , trustees, and other
disqualifi ed persons (attach schedule) (see instructions) . . . . . . . . . . .

' 7 Other notes and loans rece i vable (attach sch) _ _ _ - - - -
---

5 Less : allowance for doubt ful accounts
----------

s 8 Invento ries for sa le or use . . . . . . . . . . . . . . . . . . . . . . . .

et 9 Prepaid expenses and deferred charges . . . . . . . . . . . .

s 10a Investments - U .S . and state government

. d

70,875,00 0

289,861 265,894 .

12,406,220 .
675, 764, 460 .
169,991,804 .

obligations (attach schedule) Statement 6 19,446,347 .
b Investments - corporate stock (attach schedule) Statement 7 533, 702, 977 .
c Investments - corporate bonds (attach schedule) . Statement . 8 14 9, 557, 926 .

11 Investm e n ts - land bwldi ngs an d ~' ~ "' .;',

I
d 26 Perma n e n tly res tricted . . . . . . . . . . . . . .

equipment : basis . . . . . ► ~

Less : accumul ated de preciatio n
(attach schedule) . . . . . . . .

----------
12 Inv estm en ts - mortgage l oa n s. . . . . . . . . . . . . . . . .

13 Investments - other (attach schedule} .S.t3tPment 9.

' 14 Land, buildings, and equipment : basis 91 .3,771,734

Less : accumul ated depreciatio n
(attach schedule) . . . . .See Stmt 10 ► 818,661 .----------

15 Other assets (describe 11 )
-----------------

16 Total assets (to be co mpleted by all filers -
see instr uctions . Also, see page 1, item I . . .

L 17 Accoun ts payable and acc rued expenses . . . . . .

a

18 Grants payable . . . .
b 19 Deferred revenue . . . . . . . . . . . . . . . . . . . . .
I 20 Loans from officers, directors, trustees, & other disqualified persons . . . . .
~ 21 Mortgages and other notes payable (attach scheduled . . . . . . . . . . . . .

' t 22 Other liabilities (describ e
e
s 23 Total liabil ities (add lines 17 through 22) . .

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

N F 24 Unrestricted . . ,
. See Statement 16

e u
t in 25 Temporarily restric ted . . . . . . . .

A Organizations that do not follow SFAS 117 , check here ►
s5 aB and complete lines 27 through 31 .
e I
t a 27 Capi tal st ock , t r u st prin ci pa l, or c u rrent fu nds .' ••
s n 28 Paid-in or capital surplus, or land, building, and equipment fu nd . . . .

c
29 Retained earnings, accumulated income, endo wment, or other funds . . . .r o e

s 30 Total net assets or fund balances (see instructions) . . . .
31 Total liabilities and net assets/fund balances

(see instructions) . . . .

Pa;•_ ; . Analysis of Changes in Net Assets or Fund Balance s

19,103, 970 .
73,544,092 .

3,256,063 .

265,894 .

12,406,220 .
675,764,460 .
169,991,804 .

. . .,.. . , , °E r.

37,241,497 .
187,704,099 .

. . . w vw. -:-..

2,953,073 .

876,206,421 . 1,092,169,917 . 1,092,169,917 .
4, 967, 757 . 5,507,619 . f~, `
9, 939, 082 . 12,819,156 .

1 14,906,839.1 18, 326, 775 .

861 ,

861,299,582 . 1,073,843,142 .

876 .206,421 . 1,092 .169 .917 .

1 Tot al net asse t s or fund balances at beginning of year - Part II, column (a), line 30 (m u s t agree wit h
end-of-year fig ure r e p orted on prior yea r 's re tu rn). .

2 En ter a mount fr om Part I, line 27a. . . . . . . . . . .

3 Other increases not included in line 2 (itemize) ► See Statement 11
--------------------------- -

4 Add lines 1, 2, and 3 . . . . . . . . . . . . . . . . . . .

5 Decreases not included in line 2 (it emize)
------------- -------- - ------- -

6 Total net assets or fund balances at end of year (line 4 minus line 5) - Part I!, column (b), line 3 0

BAA TEEA0302L 08!15/03

37,241,497 .
187,704,099 .
417,

2,953 .073

861,299,582 .
-3,221,727 .

215,765,287 .
1,073,843,142 .

073,843,142 .
Form 990-PF (2003)



' Form 990 -PF (2 003 Lumina Foundation for Education
Ptil 4V 1 Capital Gain s and Losses for Tax on Investment Income

(a) L ist a n d describe t he kin d (s) of property sold (e .g ., real es ta te,
2-story brick warehouse ; or common stock, 200 shares MLC Company)I 1a

b See Statement 18

' d
e

' a

b

' c
d

e

a

' b

c

d

e

(e) Gross sales price

)m p le te only for asse
(i) Fair Marke t Value

as of 12/31/69

(f) Depreciation allowed
(or allowable)

in column (h) and owned
Q) Adjusted basi s

as of 12/31/69

351813228 Page 3

0) How acquired
P - Purchase
D - Donation

(g) Cost or other basis
plus expense of sale

Date acquired (tlj Date sold
ifh , day, year) (month , day, year)

(h) Gain or (loss)
(e) plu s (f) m in u s (g)

the foundation on 12/31/69 ( I ) Gains (Column (h)
(k) Excess of co lumn (i) gain min us column (k ), b ut not less
ove r column 0), i f any th a n •0-) or Loss es (from col umn (h) )

2 Capital gain net income or (n e t capital loss). Tf
f gai n , also enter in Part I, li ne 7

(loss), e nter -0- in Part I, line 7 } 2 24,601,716 .
' 3 Ne t short- ter m ca p i tal g ain or (loss) as defined in sec tio ns 1222(5) and (6) :

If gain, also en te r in Part I, line 8 , column (c) (see ins tructions) . If (loss), en ter -0-
in Part I, line 8 3

Bart V -] Qua lification Under Sect ion 4940(e) for Reduced Tax on Net Investment Income
' (For op tional use by domestic private foundations subject to the section 4940(a) tax on net investmen t income .)

If sec tion 4940 (d )(2) app lies, l eave t h is p art b lan k .

' Was the organi zatio n lia ble for th e sectio n 4942 tax on the distributable amount of any year in the base period? ~ Yes ~ No
If 'Y e s,' t he organization does n ot qual i fy unde r section 4940(e) . Do not complete this part .

1 En te r the appropriate amount in each column for eac h year ; see instructions befo r e m ak ing any entri e s .

' a b
Base period years Adjusted qualiIng distribu t ions N et value of Distri bu ton ratio

Cal endar yea r or tax year noncharitable-use assets (column (b) d i vided by colu mn (c))
beginning in)

' 2002 30,137,062. 921,294,604. 0.032712

2001 50,537,337 . 969, 938, 399. 0.052104

2000 1,978,617 . 778,453,861. 0.002542
' 1999

1998

2 Total of line 1, co lumn (d )

' 3 Average d istri bu tion ratio for the 5 -yea r b ase period - divide the total o n line 2 by 5 , or by t he
n umbe r of yea rs th e fou ndat ion has bee n i n ex is te nce if less t ha n 5 year s

I
I

4 Enter the ne t value of nonchari table-use assets for 2003 from Part X, line 5

5 Multipl y line 4 by line 3

6 En t e r 1 % of net i nvestm en t income ( 1 % of Pa rt I, line 27b )

7 Add lines 5 and 6

2 0.087358

3 0.029119

4 950,981,547 .

5 27,691,632 .

6 437,604 .

7 28,129,236 .

I 8 Enter qu ali fying d istri butions from Pa rt XII, l ine 4 I 8 I 36,503,205 .

If line 8 is e q ual to or greater than line 7, check the box in Part VI, line 1 b , and compl e te tha t p art usi n g a 1 % tax rat e . See the
Pa rt VI inst ruct ions .1 BAA Form 990- PF (2003 )

TEEA0303L 08/15/03



I Form 990-PF (2003) Lumina Foundation for Education

1

35181322 8
Exc ise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see

1 a Exempt op erating foundations described in section 4940(d )(2), check here. . 11" 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 . 0' X and enter I% of Part I, line 27b . . . . . . . . . . . . . . . . . . . . . .

c A ll other domestic organizations enter 2% of line 27b. E xempt foreign organizations enter 4 % of Part I, line 12, column (b) . . . .

2 Tax under s ection 511 (d omestic section 4947(a)( 1 ) trusts an d taxa b l e fou ndations only . Othe r s enter -0-}

3 Add lines 1 and 2 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

4 Subtitle A (income ) tax ( do mestic sectio n 4947(a)(1) t rusts and taxa ble fo u ndations only . Others enter -0-) . . .

5 Tax based on investment income . S ub tract lin e 4 from li ne 3 . If z e ro or less, enter -0 - . . . . . . . . . . . .

6 Credits/Payments :

a 2003 estima ted tax pmts a nd 2002 overpayment credited to 2(103. . . . . . . . . . 6a 366, 033 .

b Exempt foreign organizations - tax withheld at source . . . . . 6 b

c Tax p a id w ith app lication for e x tension of time to file ( Fo rm 8868) 6c 400,000 .

d Backup withholding erroneously withheld . . . . . . . . . . . . 6 d

7 Tota l credits and payments . Add lines 6a through 6d . . . . . . . . . . . . . . . .
8 Ente r any penalty for underpayment of estimated tax. Check here X❑ if Form 2220 is attached . . . . . . .

9 Tax due. If the total of lines 5 and 8 is more than line 7, enter amount owed . . . . . . . . . . . . . .

10 Overpayment . I f line 7 is more than the total of lines 5 and 8, enter the amount overpaid . . .

11 Enter the amount on line 1 0 to be : Credited to 2004 estimated tax . . 327,592 .1 Refunded . .

'WW1t" _ ,` Statements Reaardina Activities

2

Page 4

N'~»:~

437,604 .

0 .
437,604 .

0 .
437,604 .

7 766,033 .

8 837 .

9

0 327,592 .

1 a Dur ing the tax year , d id t he organizatio n attempt to influence any na t ional, s tate, or local legislation or did i t
participate o r int erve n e i n any political ca mp ai g n? . . . . . . . . . . . . . . . . . . . . . . . .

b Di d it spend mor e tha n $ 100 during the year (either directly or indirectly) for political purposes (see instructions for definition)? . . . . . . . . . . . . .

If the ans wer is 'Yes' to la or 16, attach a detailed description of the activities and copies of any materials published
or distributed by the organization in connection with the activities .

c D id the org an i zat ion file Form 1120-POL for this year? . . . . . . . . . . . . . . . . . . . . . . . .
d En te r th e amo unt (if any) of tax on politica l expen d itu r es (sectio n 4955) imp os ed during the year :

(1) On the organi za tion 11$ 0 . (2) On organization ma n a gers . *.$ 0
e Enter the reimbursement (if any) paid by the organization during the year for political expenditure tax imposed on

o rg a n i zat ion ma n agers N.$ 0 .

2 Has th e organization eng age d in any activities t hat have not previo u sly been reported to the I R S? . . . . . . .

If 'Yes,' a ttach a detailed description of the activities .

3 Has the o rgan izat ion ma de any changes, not previo u sly reported to the ► RS, in its governing instrument, articles
of i ncorpo ration, or bylaws, or ot h er si milar instrume nts? If 'Yes,' attach a conformed copy of the changes S ee Statemen t

4a Did the organization have unrelated business gross income of $1,000 or more during the year? . . . . . . .

b If 'Yes,' has i t filed a tax retu rn on Form 990-T for this yea r? . . . . . . . . . . . . . . . . . . . .

5 Was there a liquidation, termination, dissolution, or substantial contraction during the year? . . . . . . . . . . . . .

If 'Yes,' attach the statement required by General Instruction T .

6 Are the requ ireme nts of section 508 (e) (relating to sections 494 1 th rough 4945) satisfied either :

• By lan gu a g e in t he governing instrument or

L Yes No
la X
1b X

(y~ p„4~ 3kxs .;~y

1c X

~ M•.

2 X

X

4a X

4b X

5 X
X

o- _

• By s tate leg islation that effectively amends the governing instrument so that no man d atory directions that conflic t
with the state law remain in the governing instrument?. 6 X

7 Did the organization have at least $5,000 in assets at any time during the year? If 'Yes,' complete Part fl, column (c), and Part XV 7 X

8a Enter the states to which the foundation reports or with which it is registered (see instructions) . . . . „~ 4,r

' Delaware and Indiana
------------------------------------------------------- ,

., ~
~~ wt~, ;

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 claiming status as a private operating foundation within the meaning of section 4942(j)(3) or 4942(j)(5) for calendar year 2003 or
the taxable year beginning in 2003 (see instructions for Part XIV)? If Yes,' complete Part XIV 9 X

10 Did any persons become substantial contributors during the tax year? 10 X

If 'Yes,' attach a schedule listing their names and addresses.

' 11 Did the organization comply with the public inspection requirements for its annual returns and exemption application? . . 11 X

Web site address . N WWW . Luminafoundation . or

12 The books are in care of ► David A . Brown Telephone no . ► 317-951-5300 _ _ _

Located at ► 30 SS . Meridian Street ZIP + 4 ► 46204

' 13 Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 - Check here . . . NSA . .

and enter the amount of tax-exempt interest rece ived or accrued du ring the year ►~ 13 1 N/A

BAA Form 990-PF (2003 )

I

TEEA0304L 08/15/03



Form 990-PF (2003) Lumina Foundation for Educat i

I
art -li/.11~ , , Statements Regarding Activities for Which Form 4720 May Be Re ui r► 1

File Form 4720 i f any item i s checked in the ' Yes' column , unless an exception applies .
1 a Dur ing the year d i d the or g anization (e it her d i rec tly or ind irect ly) :

(1) Engage in the sale or exchange, or leasing of property with a disqualified person? . . . . . .

2 B f I d t th t d A+ t t ~t from) a

351813228 Page 5
ed

Yes No

[]Yes N No

() orrow money rom , en money o , or o erwise ex en cre i o (or acce p
disqualified person? . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . Yes

M No

(3) Furnish goods , se rv ices , or facilities to (or accept them from) a disqual ified pe r son? . . . . . . . . . . X No

Yes No(4) Pay compensation to , or pay or reimburse the expenses of , a disquali fied person

.Yes

(5) Transfer any in come or assets to a disqualified person (or make any of e i ther available
for the benefit or use of a disqualified person)? . . . . . . . . . . . . . . . . . . . . . Yes E] N o

(6) Agree to pay money or p rop erty to a gov ern ment official ? ( Exception . Ch eck 'N o' i f t he
organi zation agreed to make a g rant to or to emp loy the official fo r a period aft er te rm ination
of government service, if terminating within 90 days .) . . . Yes ❑X No

b If any answer is 'Yes' to la(1)•(6), did any of the acts fail to qualify under the exceptions described i n
R eg u latio ns section 53 .4941 (d)-3 or in a current notice rega rd ing d isaster assis ta n ce (see i n struction s)? . . . . . . . . . . . . .

Organizations relying on a curr ent notice regar d i ng disaster assistance check here . . . . . . . . . . . . . .

c D id the organization enga ge in a prior yea r in any of the acts described in la, other t han exce pt ed acts ,
that w ere not co rrected before the first day of t he tax y ea r beginning in 2003? . . . . . . . . . . . . . . . . . .

2 Taxes on failu r e to distribute income (section 4942) (d oes not apply for years the organization was a
private operatin g foundation defined in section 4942(j)(3) or 49420(5)) :

' a At the end of tax year 2003, did the organization have any undistributed income (lines 6d
and 6e, Part XIII) fo r t ax ye a r(s) beginning before 2003 ? . . Yes N No

If 'Yes,' l i st the years b, 20 , 20 , 20 , 1 9

I

BAA TEEA0305L 08115/03

b Are there any y ears lis te d i n 2a for whic h the organizatio n is not applying the provision s of section 4942(a) (2)
(relating to incorrect valuatio n of assets) to t he year's undistri b uted income? (If ap p lying section 4942(a)(2) to

. . . . . . . . . . . . .all years listed, a nswer 'No' and attach statem en t - see 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 .

0' 20 , 20 , 20 , 1 9
3a Did the organization hold more than a 2% direct or indirect interest in any busines s

en ter prise a t any ti me dur in g the year? . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . ~ Yes No

b If 'Yes,' d i d i t have excess b usiness holdings i n 2003 as a result of (1) any purc hase by th e o rganization
or d isq ualified persons after M ay 26 , 1 969 , (2) t he lap se of the 5-year period (or longer period approved

a
th e Commission e r under section 4943(c)(7)) to dispose of hol d i ngs acquired by g ift o r bequest ; or
the lapse of the 10 -, 15-, or 20-year first phase h old in g period? (Use Schedule C, Form 4720, to

determine if the organization had excess business holdings in 2003) . . . . . . . . . . . . . . . . . . .

4a D id the organization inves t during the yea r a ny amo unt i n a ma nner that wo u ld jeopa rd ize i t s
charitable purposes?. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

b Did the organization make any investment in a prior year (but after December 31, 1969) that coul d
jeopardize i ts cha rita ble pu r pose that h ad not been removed from jeopardy before the first d ay o f
the tax year beginnin g in 2003? . . . . . . . . . . . . . . . . . .•• •••••••••••••

5a During the year did the organization pay or incur any amo unt to :

(1) Carry on pro pa gan da, or othe rw ise atte mp t to influence legislation (section 4945(e))? Yes No

(2) Influence the outcome of a ny specific pu blic e l ection (see section 4955) ; or to carry
on, di r ect l y or i ndi re c t ly, a ny vote r reg istratio n d rive?. . . . . . . . . . . . . . . Yes X No

(3) Provi de a g ra nt to an indivi dual for travel, st udy, o r oth er sim ila r purposes? e Yes X No

(4) P rovi de a g ra n t to an organization other than a charitable, etc, organization described
in section 509 (a)(1), (2), or (3), o r section 4940(d)(2)? . . . . . . . . . . . . . E] Yes X❑ No

(5) Provide fo r a ny pu rpose other t h an religious, charitable, scientific, literary, o r
ed ucational pu rposes, or fo r th e p reventio n of cr uelty to ch il d ren o r animals? . . ~ Yes X❑ No

b If any a nswer is 'Yes ' to 5a(1) - (5) , d i d any of the transactions fa il to qualify under the exceptions
described in Regulations section 53 . 4945 or in a current notice regarding disaster assistanc e
(see instructions)? . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

Organizations relying on a current notice regard ing disaster assistance check here . . . . . . . . . . ~

c If the answer is ' Yes' to question 5a(4) , does the organization claim exemption from th e
tax because it ma intained expend iture responsibil ity for the grant? . . . . . N/A ~ Yes ~ No

If 'Yes,' attach the statement required by Regulations section 53.4945-5(d) .

6a Did the organization, durin g the year, receive any funds, directly o r indirectly, to pay premium s
on a personal benefi t co nt ract ? . . . . . . . . . . [] Yes

b D id the organization, during the yea r , pay premiums, directly or ind irectly, on a perso nal benefit contract? . . .

If you answered 'Yes' to 6b, also file Form 8870

X

X

A

A

X

A

a:D No - ~
. . . . . . 6b X~.

4 '

Form 990-PF (2003)



Form 990 - PF 2003 Lumina Foundation for Education 351813228 Page 6
PM=YJ j P ' Information About Officers, Directors , Trustees , Foundation Managers , Highly Paid Employees ,

and ContractorsI 1 List all officers , director s, tru s tees, foundation managers and their compensation (see instructi ons) :
(b) Title and average (c) Compensation (d) Contributions to (e) Expense account,

(a) Name and address hours per week (If not paid , enter -0-) employee benefit other allowances
devoted to position plans and deferr ed

compen satio n

- ----- -- --- - ------------
See Statement 12 _-----_---- 2, 084, 096 . 1, 050, 695 . 9,239 ,

------------------------

2 Compensation of five highest- paid emF
(a) Name and address of each employee

paid more than $50,000

SeeI Statement_ 1 3

------------------------

------------------------

s (other than those i ncluded on line 1 -see

(b) Title a nd average (c) Compensation
ho u rs per we e k

devoted to position

1I Total number of other employees paid over $50,OOQ . . . .
3 Five highest-paid independent contractors for professional se rvices -

(a) Name an d address of eac h perso n p aid m ore than $50,000

I Cambridge and Associates--------- -------------
100 Summer Street Boston, MA 02110-2112
Seneca_Capital Manacement, LLC----------------
P . 0 Box 7037 San Francisco, CA 94120-7037
Alliance Capital Management
P . 0 . Box 7247 Philadelphia, PA 19170-7497
Southeastern Asset

I
Manac~ement_ _ _ _ _-------- ----------

6410 Popular Ave, Suite 900 Memphis, TN 38119
Gardner Lewis Asset Management _ _ _ _ _ _ _ _ _ _ _ _ _ _
285 Wilmington W . Chester Pike Chadds Ford PA

I Total numbe r of oth ers receiv ing over $50 , 000 for p rofessional services

~ Summa ry of Direct Charitable Activities

471,125 .

tructions). If none, enter'NONE . '

(d) Contributions to (e) Expense account,
employee benefit othe r allowances

plans and deferred

207,395 .

ae instructions) . If none , enter ' NONE .'

(b) Type of serv ice

Invest . M r & Counsu

Investment Manager

Investment Manager

Investment Manager

Investment Manager
. . . . . ~

I List the foundation's four largest direct charitable ac tivities during the tax year . Include relevant statistica l information such as the number of
organizations and other beneficiaries serv ed, con ferences convened, research papers produced, etc .

19

;ompensatio n

582,698 .

506,681 .

394,920 .

353,283 .

313,177 .
12

Expenses

N/A
------------------------------------------------------
------------------------------------------------------

2
------------------------------------------------------
------------------------------------------------------

3
------------------------------------------------------

------------------------------------------------------

4
------------------------------------------------------

-------------------------------- - -------------- ---- - --

BAA reea0306L 08/ 15/03 Form 990 - PF (2003)



Form 990 -PF (2003) Lumina Foundation for Education 351813228 Page 7

I

Pa ` ' = " Summary of Program -Related Investments (see instructions)

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

2
------------------------------------------------------

All othe r p r og ram -rela ted investme n ts . See instr u ctions .
3

Total . Add l i nes 1 through 3 . . . . . . . . . . . . . . . . 0.1 0 .

Minimum Investment Return ( A ll d omestic fou ndations m u st complete this part F oreign fo und ations, s ee i nstructio n s .)

1 Fair market va lue of assets not used (or held for use) directly in carry ing out chari table , etc , purposes :
a Average monthly fair market value of secu ri ties . . . . . . . . . . . . . . . . . . . . . . . . .

b Average of monthly cash balances . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

c Fair market va lue of all other assets (see instruct i ons) . . . . . . . . . . . . . . . . . . . . . . . .

d Total (add lines l a , b and c) . . . . . . . . . . . . . . . . . . . . .

e Reduction cla i med for blockage or other factors repo rted on lines 1 a and 1c

(attach detailed explanation) . . . . . . . . . . . I 1 e 0 .

2 Acquisi tion indebtedness appl i cable to line 1 assets . . . . . . . . . . . . . . . . . . . . . . . . . .

3 Subtract line 2 from line I d . . . . . . . . . . . . . . . . . . . . . . . .

4 Cash deemed held for charitable activities . Enter 1 - 1 /2% of line 3 (for greater amount , see instructions) . . .

5 Net value of noncharitable-use assets. Subtract line 4 from l ine 3 . Enter here a nd on Part V , line 4 . . . . . . .

6 Minimum investment return . Enter 5% of line 5 . . . . . . . . . . . .

Distributable Amount (see i nstruct ions) (Sect i on 49420(3) and 0 )(5) p ri vate

f oreig n organizatio ns check here ►
1 M i nimum investment return from Pa rt X , line 6 . . . . . . . .
2a Tax on investment income for 2003 from Part VI , line 5 . . . . . . 2a

b Income tax for 2003 . (This does not include the tax from Part VI) 2b
c Add lines 2a and 2b . . . . . . . . . . . . . . . . . . . . . . . . . .

3 Distributable amount be fore adjustments . Subtract line 2c from line 1 . . . : .
4a Recoveries of amounts treated as qualifying distr i butions . . 4a

b Income dist ributions from section 4947(a)(2) trusts . . . . . . . . . . . 4b
c Add l i nes 4a and 4b . . . . . . . . . . . . . . . . . . . . . . . .

5 Add lines 3 and 4c. . . . . . . . . . . . . . . . . . . . . .
6 Deduction f rom distributable amount (see instruc t ions) . . . . . . . . .

7 Distributable amount as ad j usted . Subtract line 6 from line 5 Ente r here a n d on Part XIII .

437,604

la 961,790,461 .
1b 3,619,069 .
1c 53,969 .
1d 965,463,499 .

2 0.
3 965, 4 63,499 .
4 1 4 ,481,952 .
5 950,981,547 .
6 47,549,077 .

ig fo u n da tio ns a nd certain

d o n ot complete th is part . )

1 4 7,54 9,077 .

17,385 .

. . . . . . . . . . . . . I 4c

l ine 1 . . . . . . .

~Qualifying Distributions (see instructions)

437,604 .
47,111,473 .

17,385 .
47,128,858 .

47,128,858 .

1 Amounts paid (includ i ng admin i strative expenses) to accomplish charitable , etc , purposes :
a Expenses , cont ri butions , gifts , etc - total from Pa rt I , column (d) , line 26 . . . . . . . . . . . . . . . . la 36,370,648 .

b Program-related investments - Total f rom Part IX-B . . . . . . . . . . . . . . l b

2 Amounts paid to acquire assets used (or held for use) direct ly in carrying out cha ri table , etc , purposes . . . . 2 132,557 .

1 3 Amounts set aside forspecific charitable projects that satisfy the :
a Suitability test (prior IRS approval required) . . . . . . . . . . . . . . . . . . . . . 3a

b Cash distribution test (attach the required schedule) . . . . . . . . . . . . . . . . . . . . . . . 3 b

4 Qualifying distributions . Add lines 1a through 3b . Enter here and on Part V , l ine 8 , and Part XII I, line 4 . . . . 4 36,503,205 .

5 Organ i zations that qua l ify under section 4940(e) for the reduced rate of tax on net in vestment incom e
Enter 1 % of Part I , line 27b (see instructions) 5 437,604 .

6 Adjusted qualifying distributions. Subtract line 5 from line 4 . . . 6 36,065,601 .

Note: The amount on line 6 will be used in Part V, co lumn (b) , in subsequent years when ca lculating whether the founda ti o n
qua li fies for the section 4940(e) redu ction of tax in those years.

BAA Form 990-PF (2003)

I

TEEA0307L 08 /15/02



Form 990-PF (2003 ) Lumina Foundation for Education 351813228 Page 8

Und istributed Income (see instructions)

1

1 Distributable amount for 2003 from Part XI,
line 7 . . . . . . . . . . . .

2 Undistributed income, if any, as of the end of 2002 :
a Enter amount for 2002 only .
b Total for prior years: 20, 20 ,19

3 Excess distributions carryover, if any, to 2003 :
a From 1998 . . . .
b From 1 999 .
c Fro m 200 0 . . . . .

d From 200 1

e F ro m 2002 .
f Total of lines 3a t h ro ugh e . . . . . . . . . . . . .

4 Qualifying distributions for 2003 from Part

XII, line 4: ► $ 36,503,205 .
a Applied to 2002 , b ut not mo re than line 2 a

b Ap p lied to und istributed inco me of prio r years
Action required - see instructions )

c T reated as d istributio n s o u t of corp u s
( El ection requ ired - see instructions)

d Applied to 2003 distri b utable amount
e Remaining a m ou n t d istributed out of corp us . .

5 Excess distributions carryover applied to 2003 . .
(If an amount appea rs in column (d), the
same amount mus t be shown in column (a). )

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

a Corpus. Add lines 3f, 4c, and 4e . Subtract line 5 . . . . . . .

b P rior yea rs' undistri bu te d inco m e . Su bt ract
line 4b fro m line 2b . . . . . . . . .

c Enter th e a m ou nt of prior years' undistribut-
ed income f o r which a notice of deficiency
has been issu ed, or on which t he section
49 42(a) tax has been previously assessed

d Su b tract line 6c fro m line 6b . Taxable
amount - see instruction s

e Undistributed income for 2002. Subtract line 4a from
line 2a . Taxable amount - see instructions .

f Undistributed income for 2003 . Subtract lines
4d and 5 from line 1 . This amount must b e
distributed in 2004. . . . . . . . .

7 Amoun ts treated as distrib utions out of
cor pus to sates requ ireme nts imp ose d
by section 170 ( )(1)(E ) or 4942(g)(3 )
(see instructions) . . . . . . . . . . . . . . .

8 Excess distributions carryover from 1998 not
applied on li n e 5 o r line 7 (see instructions) .

9 Excess d istributions car ryover to 2004.
Subtr act lin es 7 an d 8 f r om line 6a

b
Corpus Years prior to 2002

22,705,324 .
71

4f, 5,•,5xr y, ~ ' . `}j ~,.h- • .~n, h~~~ .r . ' i ,~
r~, M1Y

O M YI ~.

77 7 -7 7 7

.,~

0 . 1

0

0 k

1. q,

0

0

0

LA « < .~
0

7 l y~ A. 4

.~ t } I ~-~ a

. . .~
0 .

0 .

O •

2b~a2 20a3

u I . n ~ YfI
x t ~

22,705,324 .
V „~.

n 4', h.Y'~ Ja ~1 .are tl

47,128,858 .

13,797,881 .

0 .

0 .
7 T

33, 330, 977 .

10 Analysis of line 9 : k~ yr` ra°~', "~ -~ 6 •' "~ , t~ ~+~~ aa~ a~~ :
f l 5 : ~htl h S 1 1 1 V N L ~ ` h7 b }~~ w. ~

~4~ ~ ~ M la I~ .

a Excess from 1999
b Excess from 2000 .

c Excess from 2001 .

d Excess from 2002 . . .

e Excess from 2003

BAA Form 990- PF (2003)

lEEA0308L 08 /15/03



Form 990-PF 2003 Lumina Foundation for Education 35181322 8

I

a1t f.~ ~ Private Operating Foundations (see i nstruct i ons and Part VII-A, question 9)
1 a If th e fo u n dation has rece ived a ruling or determ ination lette r that it is a private ope r ati ng fo un dation, and the ru ling

is effective fo r 2003 , en ter t h e date of the ru lin g . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

b C heck box to in d icate whether the organizatio n is a private o erating foundation d escri bed in section 49420)(3)

2a Enter the lesser of the adjusted net Tax year Prior 3 years
income from Part I or the minimum (a) 2003 (b) 2002 (c) 2001 d) 2000investment return from Part X fo r
each year listed . . . . . . . . . . . . . .

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

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

for active conduct of exempt activitie s

e Qualifying distributi ons made directly
for acti ve condu c t of exempt a ct ivi t ies .
Subtract line 2d from line 2c . . . . .

3 Compl ete 3a , b , or c fo r t he
al ternat ive te s t re li ed up o n :

a As sets ' alternative test - enter :

(1) Value of all assets . . . . . . . . .
(2) Va lue of assets qualifying u n der

section 49420)(3)(B)(i) .
b Endowment alternative test - Enter 2/3 of

mini mum investment return shown in P art X,
line 6 for each year liste d . . . . . . . . . . . . . .

c Support' a l terna t ive test - enter :
(1) To tal supp ort other than gross

i nve s tment i n c ome (i nte r est,
dividends, rents, payments
on securities loans (section
512 (a)(5) ), o r royalties) . . . . . . .

(2) S upport fro m general public and 5 or
more exempt organiz ations a s provided
in section 4942Ox3xBxui) . . . . . . . . . .

(3) La rg est amount o f support f rom
an exempt organization . . . . . .

(4) Gross investment income .
Supplementary Information ( com i

Information Regarding Foundation Managers :
this par t only if the oman ization had $5,000 or more in a ssets at any time

N/A

or 9420)(5)

(e) Tota l

the

a L ist any managers of the fo un d ation who have contri buted more than 2% of the tota l contributions received by th e fo unda tion b efore the
cl ose of any ta x yea r (bu t only if t h ey have contri buted m ore than $5 ,000) . (See section 5 07(d)(2) .)

None

b Li st any manage rs of the foundation w ho own 10% or more of t he stock of a co r poration (o r an eq u ally large portion of the ownership of
a partne rship or other entity) of which the foundation has a 10% or greater interest .

None

I 2 Information Regarding Contribution , Grant, Gift , Loan, Scholarship, etc , Programs :
Check here 11 F1 if t he o rganization only makes cont ributions to preselected charitable organizations and d oes n ot accep t u nsolicite d

request s for fund s . If t h e o rga n i zation makes gifts, gra n ts, etc, (see instructions) to individuals or organizations under other conditions ,

I
co mplet e i tems 2a, b , c, and d .

a The name , a ddress, and teleph one nu m be r of t he pe rson to whom applica t io n s shoul d b e a dd ressed :

I See attached Brochure Statement # 14
b The fo rm in whic h applications shou ld be submitted and infor mation an d materials th ey sho u ld incl ud e :

See attached Brochure Statement # 1 4

c Any submission deadlines :

I
See attached Brochure Statement # 14

d Any restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other factors :
See attached Brochure Statement # 1 4

BAA TEEA0309L 08n5i03 F orm 990-PF (2003)



Form 9 -so PF (2003) Lumina Foundation for Education 351813228 Pa e 10

I
_ Pa r# -X i Supplementa ry Information (continued)

3 Grants and Contributions Paid During the Year or Approved for F ture Payment

Se(

Se(

BAA TEEA0310L ivtaos Form 990 - PF (2003)



I Form 990•PF (2003) Lumina Foundation for Education 351813228 Page 11

{ 4),= Analysis of Income-Producing Activities

Enter gross amounts unless otherwise indicated Unrelated business income Excluded by section 512, 513, or 51 4

(a) (b) (C) (d) (e)
Business Amount Exclu- Amount Related or exempt
code lion function income

I 1 Program serv ice revenue: code (see instructions)
a
b

d
e

f

g Fees and contracts from government agencie s
2 Membership dues and assessments
3 I nterest on savings and temporary cash investments 14 82,328 .
4 Dividends and interest from securities 531390 39,288 . 14 20, 854 609 .

5 Net rental income or (loss) from real estate : , i''
a Debt-financed property
b Not debt-financed property

6 Net rental income or (loss) from personal property

7 Other investment income

8 Gain or (loss) from sales of assets other than in ventory 18 21,710,295 .

9 Net income or (loss) from special event s

10 Gross profit or (loss) from sales of invento ry
11 Other revenue : y~

a
b
c
d

12 Subtotal . Add columns (b), (d), and (e) 39,288 . 42, 647, 232 .e
13 Total. Add line 12, columns (b), (d), and (e) 13 42, 686, 520 .

(See worksheet in the instructions for line 13 to verify calculations .)

Par , 1=, Relationship of Activities to the Accomplishment of Exempt Purpose s

BAA T EEA0501L 08115/03 Form 990- PF (2003)



Form 990-PF (2003) Lumina Foundation for Education 351813228 Page 12
Par~'~S'V~I <~'` Information Regarding Transfers To and Transactions and Relationships With Noncharitabl e

Exempt Organizations
,, Yes No

1 Did the organization directly or in di rectly engage in any of the fo l lowing with any other organization
described in section 501 (c) of the Code (other than sect i on 501 (c)(3) organizations) or in section 527 ,
relating to political organizations ?

a Transfers from the reporting organization to a noncharitable exempt organizat i on of:

(1) Cash . . . . . . . . . . . . . . . . . . . . .

(2) Other assets . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

b Other transactions :

(1) Sa les of assets to a noncharitable exempt organization . . . . . . . . . . . . .

(2) Pu rchases of assets from a noncharitable exempt organ ization . . . . . . . . . . .
(3) Rental of fac il ities equipment or other asset s
(4) Reimbursement arrangements . . . . . . . . . . . . . . . . . . . . . . . . . .
(5) Loans or loan guarantees . . . . . . . . . . . . . . . . . .
(6) Pe rformance of se rvices or membership or fundrais i ng solicitations . . . .

c Sharing of facilities , equipment , ma il ing lists , other assets , or paid emp lo yees . . . .

d If th e answer t o any of the above is 'Yes,' com plete the following schedule . Colu m n (b) should a lways show the fair m a rket v alue of
the goods, other assets, or services given by the reporting organization If the organization r eceived less than fair market valu e i n
any transaction or -sharing arran ement, show in column (d) the value of the goods, other assets, or services received .

(a) Line no. (b) Amount involved (c) N ame of nonchantable exempt organization (d) Descri ption of transfers, transactio ns, and sharing arrangeme
N/A

2a Is the organization d irectly o r indirectly affiliated w ith, o r related to, one o r more tax-exempt organizations
I described in section 501(c) of the Code (other than section 501 (c)(3)) or in section 527? . . . . .

b If 'Yes,' complete th e following sc h e d ule .

(a) Name of organization (b) Type of organization (c) Descrip
N/A

Under penalties of perjury, I declare that I have examined this return, including acc
complete Declaration of preparer (other than taxpayer or fiduciary) is based on al l

5 ~ -.

1G S n ure of offi cer or trustee
N

N I
Preparer's

E Paid signature
R Pre-
E a l'@ e5 Firm' s name (or

Use yours if self•e
Only mployed) ,

address , and
ZIP code

BAA

.4 A

Ernst & Young, LLP
P 0 Box 44972
Indianapolis, IN 46204-2049

TEEA0502L

X
X

X
X

X
X
X
X

. . . . . E] Yes X❑ N o

of



Form2220
Form 990-PF

Underpayment of Estimated Tax by Corporation s
Department of the Treasury ► See separate instructions.
Internal Revenue Service ► Attach to the corporation's tax return .

O MB No . 1545-0142

2003
Name Employer identification number

Lumina Foundation for Education 35181322 8
Note : In most cases, the corporation does not need to file Form 2220. (See Part I below for exceptions .) The IRS will figure any penalty

owed and bill the corporation. If the corporation does not need to file Form 2220, it may still use It to figure the penalty . Enter the
amount from line 36 on the estimated tax penalty line of the corporation's income tax return, but do not attach Form 2220 .

Reasons for Filing - Check the boxes b elow that apply . If any boxes are checked , the corp ora tion m us t file F orm 2220 , even
if it does not o w e t he penalty . If the box on li n e 1 or line 2 applies, the corporation may be able to lo wer or elimina te the pen alty .

1

2

3

The corporation is using the adjusted seasonal installment method .

The corporation is using the annualized income installment method .
The corporation is a 'large corporation ' figuring its first required in stallment based on the prior year 's tax .

erpayment
4 Total tax (see instructions) . . . . . . . . . . . . . . . . . . . . . . . .

5a Personal hold ing company tax (Schedule PH (Form 1120) , line 26) inc l uded
on line 4 . . . . . . . . . . . . . . . . . . . 5 a

b Look -back interest included on l ine 4 under section 460(b)(2) for completed
long -term contracts or section 167(g) for depreciation under the incom e
forecast method . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5b

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

6 Subtract line 5d f rom l ine 4 . If the resul t is less than $500, do not complete or f ile this form .
The corporation does not owe the penalty

i

~5

437 .604 .

7,604 .

7 Enter the tax shown on the corporation's 2002 income tax return (see instructions) Caution : If the taxis
zero or the tax year was for less than 12 months, skip this line and enter the amount from
/ine 6 on /ine 8 . . . . . . . . . . . . . . . . 7 215,731 .

8 Enter t he smaller of line 6 or lin e 7 . If the corporation is required to skip line 7, e nte r the amoun t
from l i n e 6 . . . . . , . . . . . . 8 215, 731 .

(a) (b) c) (d) (e)
9 Installment due dates. Enter in columns (a )

through (d) the 15th day of the 4th (Form 990
- PFIi/ers: Use 5th month), 6th, 9th, and
12th months of th e co rporatio n 's tax year .

.

9 5/15/03 6/15/03 9/15/03 10/01/03 12/15/0 3

Exception . If one of your installment due dates
is September 15, 2003, or September 15,
2004, see the instr uc tions .

10 Required installments . If the box on line 1
and /or li n e 2 a bove is ch ecked , ente r the
a m ou n ts fro m Sch ed u le A , line 38 . If t he
box o n line 3 ( but not 1 or 2) is checked ,
see ins tr u ction s for the amou nts to enter .
If none of these boxes ar e checked, enter
25% of lin e 8 above in each colum n

11 Est i mated tax pa id or credited for e ach peri od
(s ee i n st ru c t ions) . For col u m n (a) on ly, enter
the amount f ro m li n e 11 on li n e 15

10

11

53,933 .1 164, 869 .

3661033 .

82,051 .1 27,350 .1 109,401 .

Complete lines 12 through 18 of one
column before going to the next column . • ~a °

0 .12 Enter amount, if any, from line 18 of the preceding column 12 312, 100 . 14 7 231 . 65, 180 . 37,8 3
1 3 Add lines 11 and 12 . . . . . . . . . . . . . . . 1 3 4,~1, 312,100 . 147 231 . 65,180 . 37,830 .
14 Add amounts on lines 16 an d 1 7 of the preceding colum n . 14 :+"~~,'`'• ~+'fi;;~A ,,,; '
1 5 Subtract line 14 from line 13 If zero or less, enter -0- 15 366, 033 . 312, 100 . 147, 231 . 65,180 . 37,830 .

, ..,„, .,,
16 If th e a m o un t o n line 1 5 is zero, subt rac

t hn e 1 3 from line 14 . Otherw ise, enter -0- . 16 0 . 0 . 0 .
17 Underpayment. If l ine 1 5 is less than or

equal to line 10 , s ubtract line 1 5 from line
1 0 . T h en go to line 12 of the nex t column .
Othe rwise , go to lin e 18 . . . . . . . . 17 71,571 .

18 Overpayment. If l i ne 10 is less than line 15 ,
su btract li n e 10 from line 1 5 . Then go to
line 12 of the next column 1 8 312 100 . 147, 231 . 65,180 . 37,830 .

Complete Part /// on page 2 to figure the penalty. If there are no entries on line 17, no penalty is owed.
BAA For Paperwork Reduction Act Notice , see separate instructions. Form 2220 (20 03)

C PCZ0312L 12/04/03



Form 2220 (2003) Lumina Foundation for Education 351813228 Page 2

Figuring the Penalty

I 19 Enter the date of payment or the 15th day
of the 3rd month after the close of the tax
year , whichever is earlier (see instructions) .

I
(Fonn 990-PF and Form 990-T filers.
Use 5th month instead of 3rd month .) . . . . . . . 19

20 Number of days from due date of installmen t
on line 9 to the date shown on line 1 9 . 20

I 21 Number of days on line 20 after 4/15/2003
and before 10/1/2003 . . 21

22 Underpayment Number of day s
on line 17 X on line 21 X 5%

365 221 23 Number of days on line 20 after 9/30 /200 3
and before 1/1/2004 . . . . . . . . . . . . . . . . . 23

I 24 Underpayment Number of days
on line 17 x on line 23 x 4 %

365 24

I 25 Number of days on line 20 after 12/31/2003
and before 4/1/2004 . . . . . . . . . . . . . . . . . . . . . 25

26 Underpayment Number of days
on line 17 X on line 25 X 4% . . . .

366 26

27 Number of days on line 20 after 3/31/2004
and before 7/1/2004 . . . . . . . . . 27

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

366 28

I 29 Number of days on line 20 after 6/30/2004
and before 10/11/2004 29

30 Underpayment Number of days
on line 17 x on l ine 29 x *%

366 30

31 Number of days on line 20 after 9 /30/2004
and before 1/1 /2005 . . . . 31

I 32 Underpayment Number of days
on line 17 x on line 3 1 x "%

366 32

I
33 Number of days on line 20 after 12/3 1 /2004

and before 2/16/2005 33

34 Underpayment Numbe r of days
on line 17 x on l i ne 33 X *0/a

365 34

35 Add lines 22 , 24 , 26 , 28 , 30 , 32 , and 34 . 35

5/12/0 4

149

16

125 .4 9

91

711 .80

42

837 .2 9

36 Penalty . Add col u mns (a) through (e) of line 35 . Enter th e total he re and on Form 1120, line 33 ; Form 1120- A , lin e
29 ; or the comparable line for other income tax returns . 36 837 .

*For underpayments paid after March 31 , 2004 : For lines 28, 30, 32, and 34, use the penalty interest rate for each calen d ar qu arter, w hich the
I R S will determ ine during the first month in the preceding q uarter . These rates are published quarterly in an IRS Ne w s Release and in a
revenue ruling in the Internal Revenue Bulletin . To obtain this information on the Internet, access the IRS website at www. irs.gov. You can als o
ca ll 1- 800-829 -1040 to get interest rate informatio n .

CPCZ0312L 12/04/03

F orm 2220 (2003)



Lumina Foundation For Educat ion
Tax Return for Year Endin g

I Form 990 PF
Part 1 Line 16a

Description

Legal Fees $

December 31 , 2003

Legal Fees

(A) (B )
Net

Expense per Investment

books Expense

349,119 58,107

349,119 $ 58,107

(C)

Adjusted

Net Income

Tax ID 35-1813228

Statement Number 1

Disbursements for
charitable purposes (cash

basis only)

287,365
287



Lumina Foundation For Education
Tax Return for Year Ending

Form 990 PF
Part 1 Line 16b

Description

Accounting Fees

December 31, 2003

Accounting Fees

Expense per
books

65 , 408

Net Investment
Expense

Adjusted
Net

Income

Tax ID 35-1813228

Statement Number 2

Disbursements for
charitable purposes

(cash basis only)



Lumina Foundation For Education
Tax Return for Year Endin g

Form 990 PF
Part 1 Line 16c

Description

Publication Resea rch P rojects
Invest ment Managers, B rokerage,

Custodian and investment consul t ing
Employee Development, Benefits &
Compensation
Sof twar e
General Consulting
Total

December 31, 2003

Other Professional

(A) (B)

Tax I D 35-1813228

Statement Number 3

Disbursements fo r
Net Adjusted charitable

Expense per Investment Net purposes (cash
books Expense Income basis only )

$ 110,093 $ $ 0 $ 115,474

4,611,614 4,611,614 0 0

90,548 0 89,836
200,629 0 224,360
35,801 0 32,277

$ 5,048,684 $ 4,611,614 $ 0 $ 461,947



Lum i na Foundation For Educat i on
Tax Return for Year Ending December 31 , 2003

Form 990 PF Taxes
Part 1 Line 18

Description

Excise Tax Accrued/deposited
Current Year
Foreign Taxes paid

Total Taxes

Net Adjusted
Investment Ne t

Expense per books Expense Income

Tax ID 35-1813228

Statement Number 4

Disbursements for
charitable purpose s

(cash basis only)

$ 407,616 $ 0 $ 0 $ 0
138,758 0 0
- 0 0

$ 407,616 $ 138 ,758 $ 0 $ 0



summa rounaation ror tai
Tax Return for Year Ending

Form 990 PF
Part 1 Line 23

Description

Insurance Expense
Equipment Maintenance
Seminars & Training
Dues & Subscriptions
Staff Development
Employee Recruiting
Miscellaneous
Office Supplies
Settlement Payment
General Program Related
Amortization of Computer
Software
Other Deductible Expenses -Tax
Letters
Expenses on K-is
Total Other Expenses

December 31 , 2003

Other Expenses

ax

Statement Number 5

Disbursements
Net Adjusted for charitabl e

Expense per Investment Net purposes (cash
books Expense Income basis only)

$ 342,141 $ 0 $ 0 $ 322,396
95,032 31,500 0 89,355
57,376 6,522 0 53,949
56,007 6,799 0 52,661
84,496 0 0 79,449
42,792 3,823 0 40,236
69,535 191 0 65,382
25,449 12 0 23,929
650,000 0 0 650,000
216,116 0 0 216,116

11,782 0 0 0

120,725 0 0
- 641,144 0

$ 1,650,727 $ 810,716 $ 0 $ 1,593,473



imina Foundation For Education Tax ID 35-1813228
ix Return for Year End ing December 31 , 2003

arm 990 PF Investments Statements Number
irt ll Lines 10, 12 , and 13 6, 7, 8, & 9

Line 10a
Line 10b
Line 10c
Line 12
Line 1 3

Investment Report from Northern Trust
(See attached report for detail)

Beginning of year End of Yea r
(a) Book Value (b) Book Value (c) Fair Market Value
$ 19,446,347 $ 12,406,220 $ 12,406,220

533,702,977 675,764,460 675,764,460
149, 557, 926 169, 991, 804 169, 991, 804
19,103,970 37,241,497 37,241,497
73,544,092 187,704,099 187,704,099

$ 795,355,312 $ 1,083,108,080 $ 1,083,108,080
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Tax Return for Year Ending December 31, 2003

• Asset Summary Page 3 of 9 7
Unrealized gain/loss

Accrued Market value
Country income/expense Market value Cost Market Transla tion Total incl accruals %

Equities

Common stock

Belgium - USD 0 00 4,823,786 19 3,750,000.00 1,073,786 19 0 00 1,073,786.19 4.823,786 19 0446%

Bermuda - USD 68000 2,192,065 00 1,643,568 77 548,496 23 0 00 548,496 23 2,192,745 00 0203%

British Virgin Islands - USD 0 00 722,566 50 468,793 .17 253,773 33 0 00 253,773 33 722,566.50 0067%

Canada - USD 2,69600 8,753,367 00 5,945,922.25 2,807,444.75 0 00 2,807,444 75 8,756,063 00 0810%

Cayman Islands - USD 0.00 983,350.00 813,563.42 169,766 58 0.00 169,786 58 983,350 00 0091%

Finland - USD 0 00 2,119,900 00 2,049,020 52 70,879 48 0 00 70,879 48 2,119,900 00 0196%

France - USD 0.00 4,180,884.00 2,680,480 68 1,500,403 32 0 00 1,500,403 32 4,180,884 00 0 38T%

Israel - USD 0.00 1,440,434 00 980,214 33 460,219.67 0 00 460,219 67 1,440,434 00 0133%

Netherlands - USD 0.00 4,445,126 00 2,822,377.20 1,622.748 BO 0.00 1,622,748 BO 4,445,126 00 0411%

Singapore - USD 000 1,371,216 DO 1,124,633 29 246,582 71 0 00 246,582 71 1,371,216.00 0 127%

United Kingdom - USD 13,177.90 2,307,388.00 1,949,902 90 357,485.10 0 00 357,485 10 2,320,565 90 0 215%

United States - USD 928,755 .71 725,344,499 28 593,900,283 57 131,444275 71 0 00 131,444,215 71 726,273,254 99 67 193Mo

Total c om mon sto ck 945,309 .61 758 ,684 ,587 .97 618,128,760 .10 140,555,821 .87 0.00 140,555,821 .87 759,629,891.58 7 0 .27 9%

Preferred stock

Australia - USD 0 00 621,110 24 593,391 27 27,718 97 0 00 27,718 97 621,110 24 0057%

Total p referred stock 0.00 621,110 .24 593, 391 . 27 27,718 .97 0 .00 27,718 .97 62 1 , 11 0 .24 0.0 57°/.

Total equities 945, 309.61 759,305,692.21 618,722,151.37 140,583,540.84 0.00 140 , 58 3,540 .84 760,251,001 .82 7 0.337%

Fixed Income L. ~Ale /O a AND 9y, Y ga, syi FOR

Government bonds

United States - USD 105,455 75 5,923,466 67 5,869,178.12 54,288 49 000 54,288 49 6,028,922 36 0558%

Total governm ent bo nds 705 , 455.75 5 ,92 3,466.61 5 ,869, 1 7 8 . 12 54,288 .49 0 . 00 54, 288.49 6 ,028 ,922 .36 0.558%

LlA/t /D IL

The Northern Trust Company Generated by The Northern Trust Company from periodic data on 28 Jan 04



• Asset Summary
Accrued

Unrealized gainlloss
Market value

Page 4 of 9 7

Country income/expe ns e Market value Cost Mar ket Translation Total incl accrua ls %

Fixed Incom e

Governmen t agenc i e s

United States - USD 6,63346 647,77680 646 ,713 20 1 , 063.60 0 00 1,06360 654 , 4 10 2 6 0061%

Total government agencies 6,633.46 647,776.80 848,713 .20 1,063 .60 0 . 00 1,06360 654,410 .26 0. 081Y.

A-AAld~ .40 AL
Municipal/provincial bonds

Uni t ed States - USD 101 ,421 50 5 ,621 ,466 OS 5 , 359,734 DO 262 , 332 05 000 262,33205 5,7 22, 887 55 0529%

Total munlcfpallprovfnclal bonds 101,421 .50 5,621,466.05 5,359,134 .00 262, 332 .05 0. 00 262,33205 5, 722 , 887 .55 0. 529y.

.
Corporate bonds

L/N O4

A u stral ia - USD 9,58578 300 ,191 85 31 5, 000 00 - 14,808 15 0 00 - 1 4 ,8 0 8 1 5 30 9,777 63 0029%

British Virgin Islands - USO 8,33666 3 71 ,358.20 306,327. 40 5,02880 0 00 5,02880 319,69286 0030%

Ca nada - USD 1 ,878 33 482 ,923 20 480,048 00 2 ,875 .20 0 00 2 ,875 20 484 ,80 1 .53 0045%

Emerg ing Marke ts Region - USD 0 00 30 , 091 ,256 86 26, 653 ,870 96 3 , 437 ,385 90 0 00 3 , 437 ,385 90 30, 0 91,2 56 86 2784%

Un ited Kingdom - USD 1 .531 25 504 ,530 00 499, 300 00 5,23000 000 5,23000 506 , 06 7 25 0047%

United States - USD 510,929 56 137 , 769,284 26 136 ,586 ,470 60 1 ,1 82 ,813 66 0 00 1 , 182 ,813 66 138, 280, 213 8 2 1 2 7 93 %

Total corporate bonds 532 , 261 .58 169, 459, 542.37 164 , 841 , 018 . 96 4,618,525.41 0 . 00 4,618,525 .41 769, 991 , 803. 95 15 . 7277.

Government mor tgage backed securi t ie s
&. I

~
10 4

Un ited States - USD 113,551 65 24 , 080,011 95 24 ,054 ,612 05 25, 399 90 0 00 2 5 , 399 90 24, 193, 563 60 2238%

Total government mo rt gage backed securities 1 1 3 , 551 .65 24, 080 ,077 .95 24, 054,812.05 25,399.90 0.00 25 , 399 .90 24 , 193 ,563 .60 2. 238Y.

L /
Gov't-issued commerc ial mortgage-ba cked

N 12,

United S t ates - USD 5, 465 .65 1 , 062 ,764 00 1 ,036 ,854 88 25,909 .12 000 25 , 909 12 1,068,2 29 65 0099%

Total govt -Issued commercial mo rtgage-backed 5 ,465. 65 1,062,764 .00 7 ,036 ,854.88 25,909 .12 0.00 25, 909. 12 1,068,229.65 0.099%

Commerc ial mortgage-backed
Li~ /,t

United States - USD 3,67542 721,4 75.39 738,35206 - 1 6,876 67 0 00 - 16,876 67 725,150 81 0067%

Total commercial mortgage-backed 3, 675.42 721 ,475 .39 738,352.06 - 16 ,876.67 0 . 00 - 16, 876. 67 725,15081 0. 067%.

L/ Nt /X

The Northern Trust Company Generated by The Northern Trust Company from periodic data on 28 Jan 0 4
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Asset Summary
Accrued

Country income/expense Market value Cost

Fixed Income

Asset backed securitie s

United States - USD 37,620 36 7,830,765 39 7,669,050 14

Total as s et ba cked securities 3 7,62 0 .36 7, 830, 765. 39 7,689 , 050 . 14

Non-government backed c .m.o . s

United Sta tes - USO 11,922 04 3,374 ,244 66 3,3 82,653 33

Total no n-gove rnment ba c ked c .m .o .s 11 ,922 .04 3, 374,2 44.88 3,382,553 .33

Total fixed Inc o m e 918,007 .41 218,721,513 .22 213, 59 7,564 .74

Venture Capital and Partnerships

Partnerships

United States - USD 0.00 85,816,497 .94 76,627,309.63

Tot al pa rtn ersh ips 0 .00 85, 018, 497. 94 76,627,309 .63

Total ven tu re capital and pa rtn e rships 0 .00 85, 978,4 7.84 76 , 627, 309 . 63

Liabilities

Other liabilitie s

United States - USD 0.00 - 8,469,018.20 - 8,469,018 20

To ta l other liabilities 0 00 - 8, 469, 016. 20 - 8,469,018 .20

Total liabilities 0. 00 - 8, 469, 018. 20 - 8,469,018 .20

Cash and Cash Equivalents

Short term investment fund s

Short Term Investment Funds 16,441 53 29,148,442 40 29,148, 442 40

United States - USD 13.56 18,784.70 18,784 70

Total s hort t e rm investment funds 76 ,455 09 29,167,227 .10 29,167,227.10

Tota l c ash and ca sh equivalents 16,455.09 29, 167 ,227 .10 29, 167,227.1 0

The Northern Trust Company

Page 5 of 97

Unrealized gain/loss
Market valu e

Market T ranslation Total incl accrua l s %

161,71526 coo 161,715 25 7,868,385 75 0728 %

161 , 715 .25 000 181 ,775 25 7,868 , 385.75 0. 728%

L / Ntr ;L

- 8,40867 0 00 - 8,40867 3,386,166 70 0313 %

8, 408.6 7 0. 00 - 8 ,406 . 87 3,386,166.70 0 313%.

5 , 123 ,948 .48 0.00 5,123,948.48 219,639,520.63 20.32 7 %.

9,189,188 31 0 00 9,189,188 31 85,816,497 94 7940 %

9, 789 , 788 .31 0 00 9,189,188 .31 8 5, E16 ,49 7 .94 7 .940 7.

9, 7 89 , 1EE.37 0 .00 9 , 789, 788 . 31 85 , 8 76,497 .94 7 . 940%

i-j .-vrt i3

0 00

0. 00

0. 0 0

0 00

0 00

0. 00

0 .0 0

0 00 0.00 -8,469,018 20 - 0 784 %

0.00 0. 00 -8,469,018 .20 0 .7 84%

0.00 0. 00 -8 , 469 ,018 .20 - 0 .784•/.
Ll A ► IT /3

0 00 000 29,164,883 93 2698%

000 0.00 18,798 26 0002%

0 .00 0 .00 29 ,18 3, 68 2.19 2 .70 07.

0 .00 0 .00 29,183, 682.19 2 . 700 %

L / Off I,3

Generated by The Northern Trust Company from periodic data on 28 Jan 04

Lum ina r uLJdativ ., iuiEduLaU.,h, Ins. Ta . . ._ .~ 35-1 _ . ..-28

Tax Return for Year En ding December 31, 2003
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Tax Return for Year Ending December 3 1 , 2003

• Asset Summary
Page 6 of 9 7

Unrealized gain/loss
Accrued Market value

Country income/expense Market value Cost Market Translation Total incl. accruals %

Adjustments To Cash

Pending trade purchases

Pending trade purchases 0 00 - 9,779,037 14 - 9,779,037 14 0 00 0 00 0 00 -9,779,037 14 - 0 905%

T ota l pending tra de purchases 0 . 00 - 9,779,037.14 - 9, 779, 0 37.14 0 .00 0.00 0.00 -9,779,037 .14 - 0 . 905%

Pending trade sale s

Pending trade sales 0.00 3,911,627.61 3,911,627 61 0 00 0 00 0 00 3,911,627 61 0 362%

Total pen di ng trade sale s 0.00 3,911,627.61 3,911,627.61 0.0 0 0 .00 0 . 00 3,917 , 627.67 0.3 62°/,

Other receivables

Other Receivables 0 00 377,734 67 317,734 67 0 00 coo 0 00 317,734 67 0029%

Total other receivables 0.00 317,73 4 .67 317,73 4 .67 0.00 0 .00 0 . 00 3 1 7,734 . 67 0 . 029%

Tot al adjustments to c ash 0.00 - 5 , 549 , 674. 86 - 5, 549 , 674.86 0.00 0 .00 0 . 00 - 5, 549,6 74 .86 - 0 .513%

T otal U nr eali ze d Gains 764 ,900 ,428 . 61 A.JNr 13 j' s,. is &Y d_ _ . . . ._r
To ta l U nre aliz ed Losse s - 10,003,750.98 ;L„ p '70

I. V
. yg?';I .~,,, .,,

- rv~,~L ~AlivesrwtAvrs
T o tal Cost Incl . A ccru al s 925 ,975 ,331 . 89 O83

,
CO s f D

1
0 ,

The Northern Trust Company Generated by The Northern Trust Company from pe riodic data on 28 Jan 04
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Lumina Foundation For Edi
Tax Return for Year Ending

Form 990 PF

Part II Line 14

7X,
December 31 , 2003

Statement Number 10 1

Land , Bu i ldings and Equ i

Leasehold Improvements
Accumulated Depreciation
Furniture and Equipment
Accumulated Depreciation
Net Furniture and Equipment

Beginning of year End of Yea r
(a) Book Value (b) Book Value (c) Fair Market Value

(Net of writeoffs) (Net of writeoffs)

$ 2,516,480 $ 2,545,372 $ 2,545,372
145,081 398,113 398,113

1,122,697 1,226,362 1,226,362
238,033 420,548 420,548

$ 3,256,063 $ 2,953,073 $ 2,953,073



i

N

Dina Foundation For Edi
Return for Year Ending

n 990 PF

III Line 3

ID 35-1813228
December 31 , 2003

Statement Number 1 1

Increases on part of income

Unrealized Investment Gain
Unrealized Investment Loss

$ 273 , 048 , 057
(57 , 282 , 770 )

$ 215,765,287



umina Founda ti on For Ed ucation Ta x ID 35-1813228
xm 990 P F T ax R etur n for Year End ing Dece mb er 31, 2003

art VIII Information About Officers , Dir ectors , Tru s tees Statem e nt Numb er 12

in e 1 Office r s and D i rectors

( a )

Name and Addre ss
Note (1 )

Reverend E William Beauchamp
Gerald L Bepko , E s q
Susan Boyl e
Norris Darrell Jr , Esq
James C Lintzenich
Edward A McCabe , E s q
Mane V McDemmond
John M Mut z
Wil li am R Neale , Esq

J Bonnie Newman

Richard J Ramsden

Edward R Schmidt , Esq

Randolph H Waterfield Jr

Subtotal for Directors

Officer s

Mart ha D Lamkin

Susan Conner

J David Maas

Robert Dickeson
Jerry Davis
Deborah Bonnet

Leah M Austin
Nathan Fischer

Ho li day McKiema n

Totals for Directo rs and Officers

(b) (c)

Total Paid
Title/ Ave Hours Worked Per Week Compensation

N ot e ( 2) N ot e ( 2 )
Director 4 34,750
Director 5 33,000
Director 1 4,500
Director 4 35,171
Director 4 23,999
Director 4 23,929
D irector 6 27,646
Director 9 70,091
Director 4 29,791
Director 5 35,700
Director 4 35,500
Director 5 40. 1 18
Director 3 32,81 1

427,00 6

President & CEO 40 4 54 ,39 6
Exec Vice-President 40 2 4 7,74 2

& CO O
Sr Vice-Presid ent ,

Secretary, Treasurer 40 2 25 ,87 9
& CFO

Sr Vice -President 40 20 2 ,68 2
Vice -Presi d ent 40 1 35,52 8
Vice -President 40 1 39, 11 3
Vice -President 40 8 6 , 86 7
Vice -President 40 14 3,62 0
Vice-President 40 21 ,263

1 ,657,09 0

2, 084,096

(d)

Deferred Compen sation

and Employee Benefi t

Expense
Note (3)

0
0
0
0

12,000
0

12,000

0
0
0
0
0
0

24,000

2 7 9 ,503

1 79,032

1 7 2 ,896

2 08 .728
1 55, 161
9 5,237
75,406
9 1 ,298

1 8,37 1
1 ,2 75,633

1 .299 .633

(e )

Expense Account
Other Allowance s

Note (4)
0
0

0
0
0

0
0
0

0
0

0
0
0

0

1 ,91 3

1 , 872

1 ,3 9 5

1 ,242
1,320
1 ,496
6 ,27 4

1 ,84 4
315

1 7,67 1

17 ,67 1

Note s :

1) Address for a l l Directors a n d Officers is 30 South Meridian Street, Suite 700 Indianapolis, IN 4620 4

2) Director compensation is based on the number of reg ul ar and committee mee tings attended during the year, and so the actua l amounts paid

fluctuate between members based on their board committee ass i gnments

3) The following officers had prior year compensation re ported as accrued at December 3 1 , 2002, and included in compensati on for 2003 This created doub le
reporting as required I ncluded in deferred compensation and benefits is accrued i n 2003 payable in 2004

Accrued 02 paid 03 Accrued 2003 paid 2004
Martha D Lamkin 155,55 4 163,74 8
Susan Conner 76,220 81,800

J David Maas 71,164 72,696

Robert Dickeson 63,580 71 084

Jerry Dav is 26,616 33,498

Deborah Bonnet 33,415 34,244

Nathan Fischer 14,280 36,699

Holiday McKienan 0 7 726

4) No Di rector rece ives an expense account or allowance They are reimbursed for actual busin es s expenses The amount for offi cer s is a combination of park in g
and reloca ti on allowance



is Foundation For Education
990 PF

Tax Return for Year Ending
Information About Officers, Directors, Trustees

Highly Paid Staff

Staff

Tax ID 35-1813228

December 31, 200 3

Statement Number 13 1Part VIII

2

(a)

Name and Address
Note (1)

Cargile, Sam

Indira Anand
Brown, David A.
Henry Fernandez

Lloyd, Shelley J .

(b)

Title

Senior Program Director
Director of Information
Technology
Controller
Program Officer
Business Manager

Ave
Hours Expense
Worked Total Paid Total Employee Account Other
Per Week Compensation Benefit Expense Allowances

Note (2 ) Note (3)
40 126, 180 5 1 ,371 1 ,260

4
0 89,73 1 26,480 1 ,260
40 84, 420 61 , 436 1 ,260
40 81,898 3 1 ,298 1 ,594
40 88,896 36,811 1 ,260

47 1 , 125 207,395 6,634

Notes :
1) Address for all staff is 30 South Meridian Street, Suite 700 Indianapolis, IN 46204

2) Following staff had prior year compensation reported as accrued at December 31, 2002, and included in compensation for
2003 and accrued in 2003 paid in 2004 . Created double reporting as required .

Accrued 2002 paid 2003 Accrued 2003 paid 2004
Cargile, Sam 9,811 14,316
Indira Anand 0 10,682
Brown, David A. 8,707 9,149
Henry Fernandez 3,722 9,020
Lloyd, Shelley J. 8,651 9,502

3) Staff does not receive an expense account or a llowance. They are reimbursed for actual Business Expenses. The amount
listed in column E is for parking and relocation .



Lumina Foundation For Education Tax ID 35-1813228
Form 990 PF Tax Return for Year Ending December 31, 2003

Part XV Supplementary Information Statement Number 1

Line 2 Guidelines for Grant Seekers

See Attached Brochure
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Form 990 PF Tax Return for Year Ending December 31, 200 3

Part XV Supplementary Information Statement Number 1 4
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WHAT WE FUND

Lumina Foundation supports the following
types of endeavors, working diligently to
ensure that all funded projects promote

access, attainment and adult learning :
• Research to expand knowledge and improve

practices that affect students' access and success
in postsecondary educatio n

• Innovative programs, guided by research, that
present practical approaches to access and
attainment among underserved students and

adult learners.

• Activities that enhance the impact of Lumina
Foundation-Funded research and programs, such
as leadership development, communication,
evaluation and public policy analysis .

SPECIAL INITIATIVES

AND CLUSTER S

From time to time, Lumina Foundation identi-
fies a special initiative that has the potential
to improve postsecondary access and success .

For example, Achieving the Dream : Community
Colleges Count is an initiative that seeks to
improve access and learning outcomes among
underserved students in our nation's community
colleges Over the next several years, we will
build support for students of color and low-
income students' learning and attainment in com-

munity colleges and beyond. Grants to a selected
pool of colleges will enable them to collect and
analyze student data, build public and institutional
support, and improve student outcomes .

Other special clusters of grants include the
McCabe Fund, which supports direct precollegiate
access services to young people in their communi-
ties, College Goal Sundays"; which assists families
in applying for financial aid ; Indiana programs,
and new work that will examine the college-cost
issue and its implications for policy and practice .



WHO WE FUND What we encourage . Lumina Foundation encour-
ages collaboration among multiple organizations
and institutions to ensure attention to potential
students' postsecondary preparation, enrollment
and attainment . We are concerned about projects'
long-term growth and sustainability ; therefore, we
urge potential grantees to consider carefully the
ways in which they will build broad-based institu-
tional, organizational, policy and funding support
for the work they propose

E ligible grant recipients . Lumina Foundation
makes grants to organizations that are classi-
fied as tax-exempt under section 501(c)(3) o f

the Internal Revenue Code and as public charities
under section 509(a)(1), (2) or (3) of the Code, or
to public organizations that are designated under
section 170(c) of the Code Convinced that society
has an important stake in the success of al l
students, we also encourage eligible grant recipients
to propose projects and activities that involve
communities, families and students in promoting
educational access and succes s

APPLICATION INFORMATIO N

T

o ensure that i t se rves its m i ssion , Lumina

Foundation initiates grant programs and
solicits proposals for them In addition ,

we consider unsolicited grant inquiries that are
consistent with our mission In these ways , we
hope to increase our grantees' impact in expanding

educational access and success nationwide

Grant size . Grants va ry in size by their potential
for impact Direct-se rvice grants to students and
families tend to be relatively small , and those that
affect entire systems tend to be larger The medi-
an size of a typical grant is $75 , 000, the average
size is about $200,000 The usual term for grants
i s one to three years, although exceptions some -
times apply to initiatives we sponsor

Geographic scope . Lumina Foundation makes
grants within the United States and its territories
In addition, as an Indiana-based foundation, we
set aside 10 percent of grant funds each year for
projects that are specific to our hometown and
home state For Indiana-specific requests, the
average grant is $75,000 . In general, these
requests should follow the same guidelines as
requests from out of state

What we don't fund In compliance with the
Internal Revenue Code, Lumina Foundation
grants do not support partisan political or lobby-
ing efforts In addition, we generally do not award
grants for the followin g
• Corporate sponsorships and fund-raising events

outside Indianapolis .
• Religious activities . (We may consider grant

requests from religious organizations if the pro-
posed activities promote educational access and
success and if they serve diverse recipients,
without regard to their religious backgrounds . )

• Individual scholarships or institutional scholar-
ship programs .

• K- 12 education reform
• Capital campaigns and endowments
• Meetings and conferences, unless they relate

to a strategic initiative of the Foundatio n
• Requests from individual institutions, unless

they meet one of the following criteri a
• They are part of a special program

initiated by Lumina Foundatio n
• The beneficiaries of the project reach well

beyond the requesting institution, as evi-
denced by a strong strategy of collabora-
tion and communication

• The project represents a significant contn-
bution to building knowledge, policy or
practice, as evidenced by a commitment to
baseline research and rigorous evaluation so
as to prove results .

2 3



The application process . Lumina Foundation wel-
comes inquiries from eligible organizations and
institutions that seek support for projects that fit
our mission and guidelines The inquiry should be
no more than three pages in length It should
describe the involved organization(s), the mission,
the proposed project and the intended outcomes
We consider only those inquiries that also specify
the amount of financial support requested We
acknowledge only letters of inquiry that are on
the letterhead of the sponsoring organizatio n
or institution

If the inquiry fits our current funding priorities
and capacity, we will provide instructions on
applying for a grant and will request additional
information about the projec t

The approval process . A Lumina Foundation

review panel carefully considers all solicited

proposals Occasionally, we invite external expert s

to review proposals as well Depending on the
size and scope of the request, the Foundation's
executive officers and directors may undertake
additional review and approval We are diligent in
our efforts to respond promptly to proposals
Assuming potential grantees' timely responses to
requests for information, the entire review and
approval process usually takes six months or les s

Lumina Foundation may occasionally impose an
application deadline for cluster grants or initia-
tives, otherwise, we accept and review inquiries
and proposals throughout the year

4
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T ax Return for Year Ending

Form 990 P F
Part XV Line 3 a Grants and Contr i butions Paid during the Year

Recipient (Must be a 501(c)(3)) Purpose of grant or co.

See Annual Rep ort Financi a l Info rmation for Grant deta il by Theme.

Plus the fo llowing Grant fo r M iscellaneous other grants .

Alliance for Responsible Pet Ownership
America Diabetes Association, Inc
American Cancer Society
American Center for Law and Justice
American Council on Education
American Indian College Fund
American Legion Post No 205, Franklin, IN
American University in Bulgaria
Association for the Study of Higher Education
At-Your-School Child Services, Inc .
Auntie Mame's Child Development Center
Ball State University Foundation
Big Brothers/Big Sisters of Rush (Henry) Co .
Bishop Chatard High School
Brebeuf Jesuit Preparatory School
Bridges to Success
C. G . Jung Institute of Chicago
Cardinal's Appeal - Catholic Archbishop of Washington
Carina! Clay Educational Foundation
Casa Quivira Foundation
Cathedral High School
Catholic Youth Organization
Center for Hospice & Palliative Care
Central Indiana Community Foundation
Chest United Methodist Church Preschool
Christian Theological Seminary
CICOA Foundation, Inc.
Cincinnati Bible Colleg e
Coalition of Community Foundation for Youth
Community Montessori Schoo l
Council on Foundations
Crownpoint Institute of Technology
Dance Kaleidoscope
Dartmouth College
Depauw University
DeSales University
Dine College
Drexel University
Dwight D . Eisenhower World Affairs Institute
Dyslexia Institute of Indiana
Eckerd College
Education Resources Institute
Educational Choice Charitable Trust
Emmerich Manual High School
Estes Park Public Library Foundation
Family Service Association
First Meridian Heights Presbyterian Church
Fort Berthold Community College
Foundation Against Companion Animal Euthanasia
Futures for Children
Gennesaret Free Clini c
Goodwill Industries of Central Indiana, Inc

General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support

December 3 1 , 2003

S tatement Number 1 5

Amount

$ 27 , 558 ,222

1 ,600
100
300
100
873

11 , 250
100

15, 000
10, 000

100
1 ,000

10,000
50

17, 100
5, 225
1 ,000
829

1 ,200
500

1 ,000
2 , 500

500
200

6 , 010
9 , 325
4 , 24 4

500
3 , 500

10 , 00 0
1 , 500

39 , 600
5, 000

400
2, 250

11 , 000
18, 000
5,000

37,000
1 ,000
3 , 766

10,000
9,000
1 , 021
2,000
1 ,000
3 , 100
2 ,200
5,000
200

1 ,260
300
500



For
Tax Retu rn for Year Ending December 3 1 , 2 003

Fo rm 990 PF
Part XV L i ne 3 a Grants and Contributions Paid du ring the Year

Recipient (Must be a 501(c)(3)) Purpose of grantor contribution

Grantmaker for Education
Greater Indianapolis Literacy League
Habitat for Humanity International, Inc.
Hanover College
H eartland Film F estival
Heckscher Museum of Art
Herbe rt G Birch Services
Herron School of A rt - IUPUI
Humane Socie ty for Hamilton County
Illinois Institute of Technology
Indiana Amateur Baseball Assn
Indiana Library Federatio n
Indiana State Museu m
I ndiana State Sym p hony S oci ety
Indiana University -
Indianapolis Black Alumni Council , Inc.
Indianapolis Legal Aid Society , Inc
Indianapolis Museum of Art
Indianapolis Parks Foundation
Indianapolis Private Indust ry Council
Indianapoli s Rottweiler Rescue
Indianapolis Zoological Society
Institute for Food and Development Policy (Food First)

Ins ti tute of American Indian A rts
International School of Indiana
Juli an Center

K ingston Presbyterian Church Scholarship Program
L a pel Hi gh School
Lawrence North Baseball Backers Scholarship Fund
Lutheran Ch ild & Family Services
March of Dimes
Marian High School , Mishawaka, IN
Messiah Luth eran School
Metroplian School District - Perry Township
Metroplian School District - Washington Township
Metroplian School District - Wayne Township
Metropolitan Club Preservation Foundation
Metropolitan Indianapolis Public Broadcasting
Misericordia Fam ily Associatio n
NAACP
Nat Assn of Latino Elected Official s
National Center for Higher Educati on Management System
National Jewish Medical and Research Cente r
New Harmony Project
No rfolk State University Foundation
No rtheast Catholic High School
Northern Stage (stock transfer)
No rthwestern University
Notre Dame Law School
Ohio State University Foundation
Open Fields S choo l
Opera North
Phi llips Exeter Acade my
P ossecondary El ec tronic S tudents
Prevent Child Abuse Indian a
Priests of Holy Cross - Indiana Provice, Inc.

General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support

Statement Number 1 5

Amount

4,500

600
400
375
500

10 , 000
500

3 , 000

2 , 000
5 , 000
200
300
200

1 , 321
56 , 351

1 , 05 0
400

2,588
668

3,000

100

829

200

3 ,750
300

2,985
6 , 000

1 , 400

750
1 ,666
100
600

3, 000

1 ,600

3, 100

2 ,000
700

1 ,470
150

100
1 , 000
8 , 600

100
3 , 765

40 , 000
450

2, 525
4 ,531
3 ,00 0
600

7 50

800

10 ,575
3, 325
5 ,000

25 , 000



Foundation For Education Tax ID 35-1
Tax Retu r n f or Y ear Ending December 31 , 2003

990 PF
Part XV Line 3 a G r ants and Contributions Paid dur i ng the Year

Recipient (Must be a 5 01 (c)(3))

P rinceton Theo log ical Sem i na ry
P rison Fellowsh ip Mini s tries
Project South
Purdue Univers ity
Rebuilding Together , Inc .
Rushville Consolidated H i gh S choo l
Saint Mei nrad Archabbey and School of Theology
Sec ond Missi onary Baptist Chu rc h
Sheltering Wings Center for Women
Southwestern Indian Polytechnic Institute
St. Joseph' s College
St. Jude Children 's Research H os pital
St Petersburg Junior College
Storytelll ing A rts of Ind iana
Susquehanna Un i versity
Temple University
The Carter Center, Inc
The Hud s on Institute
The Philanthro py Roundtabl e
The Villages of Indiana, Inc .
The Wellness Community - Central Indiana
Tu rtle Mountain Community Colleg e
U. S . Fund fo r UNICEF
United t ri bes Technical College
United Way of Cen tral Indiana
University Continuing Educati on Association
Un iversity High Schoo l of Indian a
University of Illinois Founda ti on
Univers ity of Ind ia napo li s
University of Northern Colorado Foundation
University of Notre Dame
Universi ty of Portland
Universi ty of Sou the rn Indiana Foundation, Inc .
University of Wisconsin -
Vineyard Permanent Chanty Fund
Wilberf orce Universi ty
William J ewell Co llege
YMCA of Greater Indianapolis , West District
Young Audiences of Indiana , Inc .

Purpose of grant or

General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support
General Support

Statement Number 1 5

Amount

5, 000
3 , 200

200
10, 000

20 0
75

20, 300
1 , 50 0

200
5, 000

15, 000
500

10 ,000
100

10 ,000

300

300

1,021
5 ,000

200
2 , 042
5 , 000

100
5,000

42 , 844
3 , 600
800
750

16,350
500

6, 250
15, 000

150

600
30,000

300
500
100
700

Total Cash GrantsPaid $ 28, 284,880



Annum rreporr rinanciai m,annmous . cwa

Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns

Access

2184 STD $0 $3,000,000 $2,000,000 $0 $0 $0

Academy for Educati onal Development
1825 Connecticut Avenue , NW
Washington , DC 20009- 5721

To develop sustainable pa rtnersh ips among commun ity
col leges , four-year institutions , K- 12 schools ,
businesses and community organizations to ensure that
they addres s critical lo c al issues that affect
postseconda ry access and succe ss.

1801 ST D
American Council on Edu c atio n
On e Dupont Ci rc l e, NW
Suite 80 0
Wa s hington , DC 20036- 1193

To s upport the open ing se ss i on of the "Educat in g All of
One Nati on " co nference o n st ud ent access and
success .

197 6 STD
American You th Policy F or um
1836 J efferson Plac e, NW
Wash in gton , DC 2003 6

To help po licy- makers better und erstand the effective
structures and student outcomes of p ro grams that link
secondary and pos tseco ndary educati o n.

16 26 STD

Board of Tru stees of th e Un ive rsity of Illinois, The
c/o Offic e of Grants and Contract s
10 9 Co ble Hall
801 South Wri ght Street
Champa ign , IL 61820

To exami ne new curric ula r mode ls tha t extend f rom h i gh
school t o college .

$0 $28,700 $28 , 700

$0 $187 ,600 $100,000

$0 $212,600 $2 1 2,600

$0

$0

$0

Lurruna Foundation for Education Tax lD 35-181322 8
Form 990 PF Tax Return for Year Ending December 31, 2003

Part XV Supplementary Information Statement Number ] 5

Line 3 Grants and Contributions Paid during the Year

$0

$0

$0

$0

$0

$0

Transfers End Balance

$0 $1 , 000 ,000

$0 $0

$0 $87,600

$0 $0

The Lumina Foundation for Education Page 1 of 41
Financial Annual Report Report Date 10/27/2004, 3:75 PM

Grants Executed as of 12/31/2003



Theme Begin Balance Awa rds Payments PY Resclsslons CY Rescissions Grant Returns Transfers End Balance

Acces s

1590 STD $0 $212,000 $212,000 $0 $0 $0 $0 $0

Brooki ngs Inst itution , The
1775 Massachusetts Ave ., N .W .
Washington , DC 20036- 2188

To expl ore how federal tax and financ ial aid policies
interact to make college affordabl e , and to help federal
policy-makers understand how to provide as s i stance to
students and families.

1399 STD $200, 000 $0

Calve rt Community Inve s tments Founda ti on
4550 Mo ntgomery Avenue
Suite 1000N
Bethesda , MD 2081 4

To s upport pos tseconda ry acce ss programs funded by
NRFC in ru ral area s ac ross the cou ntry.

1411 STD $22, 100 $0

Arizona Commission for Postsecon dary Education
2020 North Central
Suite 550
Phoenix, AZ 85004 -4503

To support Coll ege Goal Su nday 2003- 2004 in Ari z ona.

1507 STD $70,700 $0

Central Wyom ing Coll ege
26 60 Peck Avenue
R iverton, WY 8250 1

To support College Goal S und ay 2003 - 2005 .

1498 STD $65,000 $0

Delaware- Washington , DC - Ma ryl and Association of Student F inan cial A id Administrato rs, Inc
PO Box 42108
Bal tim o re , MD 21284 -210 8

To s upp ort Colleg e Goal Sunday 2003 -2004 in
DE/DC/MD .

• The Lumina Foundation for Education
Financial Annual Report

$200 ,000

$2 2,100

$34,100

$65,000

$0

$0

$0

$0

$0 $0

$0 $0

$0

$0

$0

$0

$0 $0

$0 $0

$0

$0

$36 , 60 0

$0

Page 2 of 41
Report Date 10/27/2004, 3:15 PM
Grants Executed as of 12131/2003



Annual Report Financial information -,euuo

Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Balance

Access

2054 STD $0 $194,200 $74,700 $0 $0 $0 $0 $119,500

Finance Authority of Maine
P. O. Box 94 9
Augusta, ME 04332-0949

To support College Goal Sunday 2004-2006 in Maine .

2267 STD $0 $57,400 $32,500 $0 $0 $0 $0 $24,900

Hawaii Association of College Admission Counselor s
1314 South King Street
Suite 86 1
Honolulu, HI 9681 4

To support College Goal Sunday 2004-2006 in Hawaii .

2246 ST D $0 $237,300 $117,900 $0 $0 $0 $0 $119,400

Illinois State University
Research and Sponsored Programs
Campus Box 3040
Normal, IL 61790-3040

To support College Goal Sunday 2004-2006 in Illinois .

1534 STD $7,500 $0 $7,500 $0 $0 $0 $0 $0

Illinois State Universit y
Research and Sponsored Programs
Campus Box 3040
Normal, IL 61790-304 0

To test the feasibility of College Goal Sunday in Illinois .

846 ST D $37,500 $0 $37,500 $0 $0 $0 $0 $0

Indiana Student Financial Aid Associatio n
IUPUI
Indianapolis, I N

To sponsor College Goal Sunday 2002-2004 .

877 STD $30,000 $0 $30,000 $0 $0 $0 $0 $0

Kentucky Association of Student Financial Aid Administrators (KASFAA )
do University of Louisville
Financial Aid Office
Louisville, KY 4029 2

To sponsor College Goal Sunday for 2002 through
2004.

The Lumina Foundation for Education Page 3 of 41
Financial Annual Report Report Date 10/27/2004, 3:15 PM

Grants Executed as of 12/31/2003
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Theme Begin Balance Awards Payments PY Rescissfons CY Rescissions Grant Returns Transfers End Balance

Access

2200 STD $0 $7 ,500 $7 ,500 $0 $0 $0 $0 $0

Massachusetts Associat ion of Student Financial Aid Adm i ni strators
P . O . Box 66003
Auburndale , MA 02466-0001

To conduct one-year plann ing for College Goal Sunday
in Massachusetts .

2188 STD $0 $150 , 000 $60 ,000 $0 $0 $0 $0 $90 , 000

Missouri Asso ci at ion of Student F inanci al Aid Pe rsonnel
103 Truman State Un iversity
M cClain Hal l
Ki rks vill e , MO 6350 1

To s uppo rt Col l ege Goal Sunday 2004- 2006 in Miss ou ri .

972 STD $82 ,000 $0 $82 ,000 $0 $0 $0 $0 $0

Occidental Co lle ge
1600 Campu s Roa d
Los Ang el es, CA 9004 1

To s ponsor Col l ege Goal Sunday 2002-2004 in
Californi a.

1031 STD $1 34,000 $0 $66,000 $0 $0 $0 $0 $68,000

Oh io As s ociati on of Student Financia l Aid Admin istrators
Oh io State Un iversity
1104 L in coln Tower
1800 C annon D ri ve
C olumbus, OH 43210 - 1358

To f und Coll ege Goal Sunday 2003 - 2005 in Ohio .

1449 STD $114 ,000 $0 $58 , 000 $0 $0 $0 $0 $56 ,000

Oklahoma State Rege nts fo r Highe r Education
655 Research Parkway
Su ite 200
P . O . Box 108850
Ok lahoma City , OK 73104-3603

To support College Goal Sunday for 2003-2005 i n
Oklah oma .

The Lumina Foundation for Education Page 4 of 41
Financial Annual Report Report Date 10/27/2004, 3 :15 PM

Grants Executed as of 12131/2003
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Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Trans fers End Balance

Acces s

2099 STD $0 $201,400 $69,700 $0 $0 $0 $0 $131,700

Partners hip for Learn i ng
321 North Pine Street
Lans ing , MI 4891 0

To supp ort Coll ege Goal Sunday 2004-2006 in
Michigan .

2222 STD
Sta te of Al aska
707 A St reet
Suite 206
Anch orage , AK 995 0 1

To conduct one-year pla nning fo r College Goal Sunday
i n Al aska.

2221 STD
Student Ass istance Fo undation of Montana
2500 Broadway
H elena , MT 5960 1

To co ndu ct a one-year feasibility study for Col lege Goa l
Sunday i n Mo ntana .

2236 STD
Unive rsity and Commun ity College System of Nevad a
755 Ea s t Flam ingo D ri ve
Las V egas, NV 89 1 1 9

To fund a on e- year pla nning pe ri od for College Goal
Sunday in Nevada.

1 1 99 STD
Commissio n for H ighe r Educati on - Stat e of Indiana
101 West Ohi o Street
S uite 550
Ind ianapolis, IN 46204- 1 97 1

To dev el op an Indiana Pathways to Coll ege Network a s
a national b l u eprint for estate- based effort to connect
the wo rk of pre-c oll ege access researchers and
p ra c ti ti oners.

$0 $7 ,500 $7 , 500

$0 $7 ,500 $7 , 500

$0 $7,500 $7,500

$344 ,000 $0 $200 , 000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0 $144 , 000

The Lumina Foundation for Education Page 5 of 41
Financial Annual Report Report Date 10/27/2004, 3:15 PM

Grants Executed as of 12/31/2003
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Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Balance

Access

1317 STD $0 $207,300 $207,300 $0 $0 $0 $0 $0

Dan iel Murphy Schol arsh ip Foundat ion
228 South Wabash
Suite 600
Chi cago , IL 60604

To expand the capacity of the Daniel M. Murphy
Scholars hip Foundation to ra ise schol arsh ip dol lars and
provide outreach services for low-i n come, inner-ci ty
students who w i sh to a tte nd college -preparatory hi gh
school s in the Chicago area.

2079 ST D

Education Re s ources Insti tute , Inc., The
31 Saint James Avenu e
Su ite 60 0
Bos ton , MA 02 11 6-4108

To develop a re sea rch plan to improve student aid
program des ign , ope ration s and market in g so that it
enhance s l ow-in c ome stud e nts' access and success .

1740 STD
Educational Policy Institute, I nc .
Wash ington Office
25 Ludwell Lane
Staffo rd , VA 22554

T o ga in a better understa nd i ng of key s tages in the
personal and academ ic development of Lat ino stud ents
as compared with students from other groups .

2005 STD
Finan ce Proj ect, Th e
1401 New York Avenue , NW
Su ite 800
Was h i ngton , DC 20005

To develop an actio n plan that w il l gu i de Lumina
Foundati on fo r Edu cati on's long -term grant investment
in p rojects to increase postsecondary access and
succe s s for emanci pated foster yo u th .

$0

$0

$0

$116 , 750

$67 , 300

$10 ,000

$58, 375

$67 ,300

$10 , 000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$58 ,375

$0

$0

The Lumina Foundation for Education Page 6 of 41
Financial Annual Report Report Date 10/27/2004, 3 :15 PM
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Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Ba lance

Access

1967 STD $0 $92,500 $50,000 $0 $0 $0 $0 $42,500

Illinois Student Assistance Commissio n
500 West M onroe Street
Third Floor
Springfield, IL 62704-187 6

To study the effects of Illinois' need-based M onetary
Award Program on student access and retention .

1870 STD $0 $252,500 $252,500 $0 $0 $0 $0 $0

Institute for Higher Education Policy
1320 19th St ., N.W. - Suite 400
Washington, DC 20036

To better understand the nature, extent and distribution
of private scholarship aid .

2165 STD $0 $75,000 $75,000 $0 $0 $0 $0 $0

Action Center for College Educational Services and Scholarship s
100 Boylston Street
Lower Level 1
Boston, MA 0211 6

To expand to 1 ,000 so pho m ores, jun i ors and thei r
parents a pre-college access program cu r rently serv ing
hi gh school seniors.

2336 ST D

Aid for Col l ege Opportun ities (ACO )
P . O . Bo x 47 8
Spri ngfiel d, OH 4550 1

To expand pr e- c ollege awareness and acce s s
info rmation to 5 ,000 first- gene ration h igh school
stud ents .

$0 $49,600 $49 ,600 $0 $0 $0 $0 $0

The Lumina Foundation for Education Page 7 of 41
Financial Annual Report Report Date 10/27/2004, 3 :15 PM

Grants Executed as of 12/3 1/2003
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Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Balance

Acces s

1572 STD $0 $74 ,800 $74 ,800 $0 $0 $0 $0 $0

American Un ivers ity
4400 Ma ssachu setts Avenue, NW
Washingto n , DC 20016- 801 2

To develop pa rt ne rsh ips between univers ities and
minority h igh s c hool students , model ing and expanding
a succes sful an n ual computer sc ie nce co nfe rence , and
giving students the opp ortuni ty to present their work i n a
professional-style forum and publish papers . Th e
year- long prog ram encou rages underrepresented
stude n ts to enter postsecondary ed ucation and pursue
p rof essi onal caree rs.

1562 STD $0 $7 5,000 $75,000 $0 $0 $0 $0 $0

Augusta State Un iver sity
2500 Wal to n Wa y
Augusta, GA 30904-2200

To bring stude nts from two p red o minantly
African - Ame rican h igh sc ho ol s to campu s duri ng the
sp ring sem es ter . The students wil l be g iven the
opportunity to attend classe s that interest them . During
th e s ummer, the s ame stude nts will be invol ved in a
fo ur-week pro gram tau ght by uni ve rsity and h igh school
faculty.

1687 STD $0 $75 , 000 $75 ,000 $0 $0 $0 $0 $0

Board o f Re gents of the Uni vers ity of Wiscon si n Sy s tem
H efter C enter
3271 North Lake Dri v e
M il wau k ee , WI 53211-3460

To expand i nd iv idua lized po stseconda ry access
se rvices to two inner-ci ty Milwauk ee high sch ools and a
community youth leadership program .

1679STD $0 $75 ,000 $75 ,000 $0 $0 $0 $0 $0

Boys & G irl s Clubs of Ind ianapolis
300 East Fal l Cr eek Parkway , No rt h Drive
No . 400
Ind i an apol is, IN 4620 5

To expand the Al l Access Tee n Program with more
hou rs of operation , monthly a cademic preparati on
sem inars and career explorat ion .

The Lumina Foundation for Education Page 8 of 41
Financial Annual Report Report Date 10127/2004, 3 :15 PM
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Theme Begin Balance Awards Payments PY Rescissions CY Resclssfons Grant Returns

Access

2073 ST D
Cal umet Co llege of Saint Joseph
2400 New York Avenu e
Whit ing, IN 46394

To provide pre-col l ege awareness services to
low- income, first-generation students through a summer
bridge program .

1563 ST D
Center for Leadersh ip Development , Inc.
3536 Was h i ngton Boulevard
Ind i anap olis, IN 46205- 3719

To estab lish a Col l ege Prep Institute for
Afr ican- Am erican and mino rity you th . Col l ege Prep is an
a ll- encompassing co l lege read iness and en r ichment
program that is solel y and excl u sively dedicated to
exhaustively preparing m in ority youth for three
fu ndam en tal and c ri tical comp onents of co llege
success : 1 ) admissio n s, 2) matriculation and 3)
g raduatio n .

15 64 STD
C leveland Scholars h ip Programs, In c.
BP Tower, Su it e 3820
200 Public Squa re
Clevel and , OH 442 53

To pr ovide e nrichm ent activ it ies a n d college access
services outsi de th e class room for C level an d's
l ow-i n come urban you th i n grad es six through ni ne .
Stud ents will expand the ir view of the world , knowledge
of career opportunities, and need fo r posts econdary
educati on a s they travel beyond th eir nei ghborhood .

1573 STD

Clinton County Eco nomic Advancement Foundation , In c .
1701 S. Jac kson St reet
F rankfort, IN 46041

To prom ote the potent ia l of l ow-income students to
pursue po s tse c onda ry educati on . A pa rtne rship wi th the
Natio na l C enter for Col lege Costs and Frankfo rt Schoo l
Corporation wi ll provide college and career explorat i on ,
and the deve lopment of a Cli nton Coun ty Leaders h i p
Academy for Youth wil l prom ote l eaders h ip
opportunities.

The Lumina Foundation for Education
Financial Annual Report
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1565 STD $0 $75,000 $75,000 $0 $0 $0 $0 $0

College Bound, Inc.
128 M Street, NW
Suite 22 0
Washington, DC 2000 1

To prepare greater D .C . area public school students
from underrepresented communities and help them to
achieve their goal of a college education . The program
matches adult professionals in one-to-one partnerships
with students to form long-term mentoring and tutoring
relationships .

2166 STD $0 $75,000 $75,000 $0 $0 $0 $0 $0

Community Education Coalition, Columbus Area Chamber of Commerce Foundatio n
One Noblitt Plaza
P. O . Box 3000
Columbus, IN 4720 2

To offer pre-college access programs to 200 ninth- and
10th-grade, first-generation students .

1759 STD $0 $75,000 $75,000 $0 $0 $0 $0 $0

Consortium of Universities of the Washington Metropolitan Are a
One Dupont Circle
Suite 200
Washington, DC 2003 6

To develop a workshop series for parents that includes
basic financial literacy and early college planning .

1760 STD $0 $75,000 $75,000 $0 $0 $0 $0 $0

Emmanuel Gospel Center, Inc.
2 San Juan Street
PO Box 180245
Boston, MA 02118-0994

To develop the skills and motivation of
underrepresented students to successfully enter and
complete college .

2167 STD $0 $75,000 $75,000 $0 $0 $0 $0 $0

Fathers and Families Resource/Research Center, Inc.
2835 North Illinois Street
Indianapolis, IN 46208

To help 70 teen parents prepare for college .
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1683 STD $0 $25 ,000 $25,000 $0 $0 $0 $0 $0

Foundation for a Co l lege Edu cation
2160 Eucl id Avenue
East Palo Alto , CA 94303

To extend the comprehens ive academic and col lege
guidance provided by the Foundation for a College
Education to an additional 10 to 20 students of color .

2168 STD $0 $75 ,000 $75 ,000 $0 $0 $0 $0 $0

Fulfillment Fund
1801 Avenue of the Stars
Suite 25 0
Los Ang el es, CA 9006 7

To expand pre-college awareness and access
in format ion to 75 first- generat ion, African -American hi gh
s c hool students .

2046 STD $0 $75,000 $75 ,000 $0 $0 $0 $0 $0

Gal laudet Unive rsity
800 Fl orida Avenue, N E
Washington, DC 2000 2

T o pro vide pre -col le ge awareness and access serv ices
thro ugh a summer resi dent ial program to high school
students who are deaf.

1961 STD $0 $75,000 $75 ,000 $0 $0 $0 $0 $0

KNOW I CA N
20 Govern o rs Place
C olumb us, OH 43203

To expand access and suppo rt s ervic es offered to
f irs t- year s tudents at 10 central Ohi o col l eges.

2169 STD $0 $75 , 000 $75,000 $0 $0 $0 $0 $0

Japanese Commun ity Youth Coun ci l
1596 Pos t Stree t
San F ran cisco, CA 9410 9

To offer p re -col lege acce s s program s to an add i ti onal
h igh s chool serv ing 250 f i rst-generation Lat i no youth .

The Lumina Foundation for Education
Finahcial Annual Report
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1566 STD $0 $74,700 $74,700 $0 $0 $0 $0 $0

Jefferson County Public School s
332 Newburg Road
PO Box 3402 0
Louisville, KY 40232-402 0

To initiate a unique, intensive effort to assist recent
GED graduates transitioning into postsecondary
education by providing counseling, remedial education
and direct payments for initial courses to the
postsecondary institution .

2047 STD $0 $46,200 $46,200 $0 $0 $0 $0 $0

Larkin Street Youth Service s
1138 Sutter Street
San Francisco, CA 9410 9

To enhance educational programs for 60 homeless,
runaway and foster care youth with a new component to
increase access to postsecondary education .

2075 STD $0 $47,200 $47,200 $0 $0 $0 $0 $0

Lund Family Center, Inc .
76 Glen Road
Burlington, VT 0540 1

To provide a high school college-preparatory curriculum
and on-line college classes for pregnant teens and teen
parents .

2076 STD $0 $50,000 $50,000 $0 $0 $0 $0 $0

Marin Education Fun d
781 Lincoln Avenue
Suite 140
San Rafael, CA 9490 1

To increase higher education access for 50 low-income,
first-generation students through mentoring and training .

2309 STD $0 $50,000 $50,000 $0 $0 $0 $0 $0

National Heritage Foundation
P .O . Box 71
Garryowen, MT 5903 1

To help 100 Native American middle- and high-school
students gain access to postsecondary education .
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1567 STD $0 $59,700 $59,700 $0 $0 $0 $0 $0
New Orleans Public Schools Scholarship Foundat ion
3510 General DeGaulle Driv e
Sui te 30 0
New Orl eans , LA 7011 4

To prepare motivated publ ic high school students to
meet the challenges of standardized test i ng and hi gher
education. Operati ng both extracur ricu larly and du ri ng
regu lar school hours , CORE provides classes in ACT
and college preparati on which aid students in achieving
th eir a c ademic and pers onal goals .

2052 ST D
Oklahoma State Regents for Highe r Educat ion
655 Re search Parkway
Suite 200
P . O. Box 108850
Oklah oma C ity, OK 73104- 3603

To provide p re-coll ege access information to 15, 000
m i dd le and high school Hi s panic students and the ir
families thro ugh the fede ra l GEAR UP program .

1811 STD
On Point for C ollege, Inc .
1654 West Onondaga Street
Syracu se, NY 1 3204

To provide higher education a ccess for l ow- income and
academ ical ly chal lenged you th through d i rect support
services at i nner-c it y neighborhood centers .

2279 ST D
Philad elph i a Future s for Yout h
230 South Broad Stree t
Seventh Fl oo r
Philad el ph ia, PA 19102

To expand academ ic p reparation and pre -col lege
access for 60 l ow- income high school students.
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$0

$0

$0
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2077 STD $0 $73,600 $73,600 $0 $0 $0 $0 $0

Regents of the University of California, The
Office of Research Administration
300 University Tower
Irvine, CA 92697-7600

To expand an existing pre-college access program for
Latino middle and high school students and their
families .

2049 STD $0 $63,200 $63,200 $0 $0 $0 $0 $0

Saint Louis University
221 North Grand Boulevard
Student Educational Services
St. Louis, M O 6310 3

To form school-parent-student partnerships that create
pre-college action plans for middle school students .

1960 STD $0 $71,900 $71,900 $0 $0 $0 $0 $0

San Luis Obispo County Office of Educatio n
3360 Education Drive
San Luis Obispo, CA 9340 5

To prepare Advanced Placement students to tutor peers
from underserved populations, thereby encouraging
college enrollment .

2280 STD $0 $75,000 $75,000 $0 $0 $0 $0 $0

Starfish Initiative/ Fiduciary Agent - Cathedral Trustees Inc ., The
5225 East 56th Street
Indianapolis, IN 46226-1487

To help 22 low-income high school students obtain a
rigorous college-preparatory education .

1761 STD $0 $75,000 $75,000 $0 $0 $0 $0 $0

Trinity Colleg e
300 Summit Street
Hartford, CT 06106-3100

To enhance pre-college access tutoring and academic
awareness among students of color in Hartford
(Connecticut) Public Schools .
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Access

1963 STD $0 $72 ,300 $72,300 $0 $0 $0 $0 $0

Uni vers ity of Colorado Foundati on
P .O . Box 1140
Bo ul der, CO 80306-1140

To i ntroduce fi rst- gen e ration h i gh school students to the
rigors of higher education by academi c preparat ion ,
i ncluding enrollment in a preview college course .

1964 STD $0 $75,000 $75, 000 $0 $0 $0 $0 $0

University of New Mexico Foundation, Th e
One Un ive rsity of New Mexico
MSC 074260
Albuque rque , NM 8711 2

To provide pre-col lege awareness and acce ss services
to middl e schoo l students at three new fam ily centers in
Albuquerque, NM .

2170 STD $0 $75,000 $75 ,000 $0 $0 $0 $0 $0

Un iversity of Portl and , The
5000 No rth Willamette Boulevard
P ortl and, OR 97203- 5798

To enhance a tut oring and mentoring program for 1 00
African-American ma le teen s .

168 6STD $0 $74 ,200 $74 ,200 $0 $0 $0 $0 $0

University of R io Grande
218 N orth C oll ege Ave nue
Rio Grande , OH 45674

To encourage rural Appal ach ian eighth -graders and
the i r parents to p repare for postseconda ry education .

2171 STD $0 $75 ,000 $75,000 $0 $0 $0 $0 $0

Un ivers ity of South F l orid a
4202 Eas t Fow ler FAO 12 6
Tampa, FL 33620- 7900

To enhance educat ional programs for 150
first- generation Lat i no youth with a new component to
increase access to postseconda ry education.
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1962 ST D $0 $75,000 $75,000 $0 $0 $0 $0 $0

University of Texas at B rownsville and Texas Southmost College, Th e
80 Fort Brown
B rownsville, TX 78520

To increase higher education access for low-income
Hispanic high school students by providing college
mentors to offer guidance and academic advising .

1965 STD $0 $74,700 $74,700 $0 $0 $0 $0 $0

University of Wisconsin-Parksid e
900 Wood Road
P .O. Box 2000
Kenosha, WI 53141-200 0

To expand the Preco llege Prog ram to include at -ri s k
m inority midd l e school students .

1812 STD
V il lages of Indiana , Inc., The
652 North Gi rls Sc h ool R oad
Suite 240
Ind ianapo lis , IN 46 21 4

To expand the servic es provided to fo s ter care yo uth to
include awareness and preparation for postsecondary
ed ucati on .

1431 STD
Midwestern H igher Educati on Compa c t
1300 S. Second Street, Su ite 1 30
Mi n neapol is, MN 55454-1079

To set the stage for i mproved publ ic po l icy
understanding in the 10 states served by the
Midwes te rn High e r Education Comm i ssi on .

$0

$0
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$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

The Lumina Foundation for Education Page 16 of 41
Financial Annual Report Report Date 10/27/2004, 3 :15 PM

Grants Executed as of 12/31/2003



Theme Begin Balance

Acce s s

999 STD $149 , 800

M i ssouri Depa rtment of H i gher Education
351 5 Amazona s Drive
Jefferson C ity, MO 6510 9

To suppo rt a research proje c t to ana lyze the higher
education experien ce of several cohorts of Missouri
ACT-tested high school graduates . The study w il l track
the experience of the 1993- 1995 cohorts of M issouri
ACT Te s t- takers through Missouri publi c two -and
four-year public co llege s and uni versities that enroll 75
per c ent of Missouri's co l l ege and un ivers ity student s .
Labor ma r ket ea rnings will be tracked and patterns of
i nstitutional f inancial aid will be analyzed du r ing th is
period .

1914 STD $0
Natio nal Association of State Student Grant and A id Pro grams
Higher Educatio n Coordi nati ng Boa rd
P . O Box 43430
917 La k eridge Way
Olympia, WA 98 504- 3430

To m a k e the NASSGAP s urvey and r ep orts more
accessi ble and prom ote t hei r wide s pread use .

1810 STD $0
Nation al Associatio n of Stat e S tudent Grant and Ai d Prog rams
H i gh er Edu c ation C oo rd i natin g B oard
P . 0 Box 43430
917 Lakeridge Way
Olympi a , WA 98504-3430

To s upport co nvening acti v ities and expand outreac h
efforts at NASSGAP .

1930 STD $0

Nationa l Association of Student F i nanci al Aid Adm in istrators
1129 20th Street NW
Su ite 400
Wa s h ingto n, DC 20036-3489

To cont inue the fu nd ing o f NASFAA 's Sponsored
Research Grant Program .

Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Ba lance
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Access

1802 STD $0 $1 ,891 ,200 $1 ,000 ,000 $0 $0 $0 $0 $891 ,200

National College Access Network, Inc.
1422 Euclid Avenue
Suite 1548
Cleveland , OH 44115

To implement a plan that will expand successful model s
of college access services to unde rserved students and
fam ili es in hi gh -need commun ities.

1588 STD $0 $2 37 ,300 $158,200 $0 $0 $0 $0 $79, 100

Nati onal Public Rad i o
625 Massachusetts Avenue, NW
Wash ington , DC 20001 -373 5

To ra is e the awareness of policy- makers and h i gher
educati on leaders about issues of postseconda ry
access and s u cce s s by s uppo rtin g increa s ed coverage
of the Foundati on' s theme areas on Nat ional Pub lic
R adio (NPR) .

1 580 STD $0 $401 ,700 $35 1 ,700 $0 $0 $0 $0 $50,000

N ew England Foundat io n f or the Arts
266 Summer Street
2nd Fl oor
Boston , MA 0221 0

To support a multi-city p u blic-engagement campaign
and community-o utreach in itiative linked to a PBS
documenta ry tel evision seri es - all aimed at i n crea sing
col lege access for low-income and firs t- gene ration
college stud e nt s .

2233 STD
Sch ol arsh i p Am eric a
7703 Normanda l e Ro ad
Su ite 11 0
M inneapol i s , MN 55435 -53 1 4

To design and tes t an emergency f in ancial a i d prog ram
for community coll ege student s .

The Lumina Foundation for Education
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Access

2061 STD $0 $60,940 $60,940 $0 $0 $0 $0 $0

State Higher Education Executive Officers
700 B roadway
Suite 1200
Denver, CO 80203-3460

To prov ide a p lanning grant for exploring a know ledge
management system for state pol ic ies that relate to
access , retention and adu lt learners among the 50
states .

2101 ST D
Unive rsity of Mary land
Col l ege of E d ucation
Department of Education Po licy and Leadersh i p
Harold W . Benjamin Build ing
Col lege Park , MD 20742-1165

To produce usab l e knowledge around divers ity and
equity in public h igher education for state pol icy-makers
in the 19 southern and bo rder state s .

1489 ST D
University of Southern Cal if ornia
Department of Contra cts & Grants
837 W . Downey Way, STO 330
Los Ang eles, CA 90089-1147

To better understand the perceptions of and access to
financial aid and college access information by
low-income urban youth and their families .

2013 ST D
Western Interstate Commission for Higher Education
P. O. Box 9752
2520 55th Street
Boulder, CO 80301-9752

To support the development of research questions that
wi l l help determ ine the effectivenes s of e-leaming .

$0

$0
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Access

1737 STD $0 $1,000,000 $600,000 $0 $0 $0 $0 $400,000
Western Interstate Commission for Higher Educatio n
P O . B ox 975 2
Boulder, CO 80301-9752

To encourage policy-makers to integrate state and
federal financing policies and practices to increase
participation, access and success in postsecondary
education for students and families.

1471 STD $0 $97,000 $97,000 $0 $0 $0 $0 $0
Women in Government, Ltd.
2600 Virginia Avenue, NW
Suite 709
Washington, DC 20037-1905

To assist state policy-makers in understanding current
issues of access to postsecondary education by
creating a task force of 12 legislative leaders,
conducting a workshop on access issues and providing
policy feedback to Lumina Foundation .

Total for Access $1,256,600 $ 1 4,768,790 $11,935,715 $0 $0 $0 $0 $4,089,67 5
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Adult Learners

2093 STD $0 $150,000 $150,000 $0 $0 $0 $0 $0

Counci l for Adult and Experientia l Learning ( GAEL)
55 East Monroe
Suite 1930
Chicago , IL 60603

To extend the deve l opment of the Adu lt Learning
Focused Institution (ALFI ) project.

1433 STD $0

Counc il for Advancement of Adu l t Li teracy
1221 Avenue of the Americ as , 50th Fl oor
New York, NY 10020

To suppo rt the wor k of a blue-ribbon panel that will
improve the under stan d i ng and strengthen the role of
community col leges i n adu lt educat ion and literacy.

1494 STD $0
Ivy Te c h State Colleg e
One West 26th Street
P . O. B ox 1763
I n d ianapo lis, IN 46206- 1763

To hel p adu lt l ea rner s and p romote pa rtnersh i ps
between two- and four-year instit utions through a
p rogram that will upgrade the sk ill s of I nd iana' s tea c her
a ides and enab le them to comp ly with new federal
mandates .

1269 STD $591 , 200
National Governors Associ ation Cen ter for Best Pract ices
444 North Capitol Street, NW
Su i te 26 7
Washi ngton, DC 2000 1

To suppo rt state policy that expands postseconda ry
access and atta inment for low-i ncome adults .
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Adu l t Lea rners

1757STD $0 $255 ,930 $25 5,930 $0 $0 $0 $0 $0

Recruiti ng New Teachers , Inc .
385 Con co rd Avenue
Su ite 103
Belmont, MA 02478

To give teachers ' a ides and the in stitutions that support
them more systematic i nformat ion to meet the
educat ional requirements of the No Ch il d Left Behi nd
Act.

1653 STD $0 $747 ,700 $182,964 $0 $0 $0 $0 $564,736

Reg is Un i vers ity
3333 Reg is Boule vard
Denver , CO 8022 1 -1 099

To establish a self-s ufficient network of co lleges and
un iversities with accel erated degree programs to
collaborate and enhance the learning, persistence and
degree complet ion of worki ng adults

2211 STD $0 $1 , 026,400 $826 ,400 $0 $0 $0 $0 $200,000

Sout hern Regional Educati on Board
592 Tenth Street , NW
At lanta , GA 3031 8-5790

To establish a reg ional campaign to increase the
pa rtic i pat ion of adu l t learners i n postseconda ry
educati on in the South .

1105 STD $450 ,000 $0 $0 $0 $0 $0 $0 $450, 00 0

Univers ity of V i rg i n ia
405 Emmet Street South
PO Box 400268
Charlotte s vil le , VA 22904

To conduct pri mary research on continu ing educati on
programs se rving nontrad i ti onal l earners pursuing
postse conda ry degrees, credentia ls or train ing.

Total for Adult Learners $1 ,041 ,200 $2 , 342 ,030 $2, 168 ,494 $0 $0 $0 $0 $ 1,2 14,736
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AttainmentlRetention

1021 STD $200,000 $0 $100,000 $0 $0 $0 $0 $100,000

Berea College
CPO 221 4
Berea, KY 40404-000 1

To support research that wil l document the relationship
between labor , work and se rvice , and student retention
and degree atta inment at "wo rk col l eges . "

1194 STD $1 ,050 , 000

Brevard Col lege Corpo ration
400 North Broad Street
Duplex 1
B revard , NC 2871 2

To support the work of The Policy Center on the First
Year of College for a new signature project,
"Foundations of Excellence in the First College Year,"
by partnering with the Atlantic Philanthropies.

1736 STD
Council of Independent Colleges
One Dupont Circle, NW
Suite 320
Washington, DC 20036-111 0

To con vene off icials from private co lleges that
s u ccessfull y attract and graduate low- in c ome stude nts,
identify best pract ices that can be shared with other
in s titutions, a nd plan for a conso rt ium of co lleges that
serve low-i ncome students .

2006 ST D
Educat ion Trust, The
1725 K Street NW
Suite 200
Wash ington , DC 2000 6

To ra ise awarene ss about dispari ti es in degree
attainment and make re l iable information about the
relative effecti veness of c ol l eges and universitie s more
wide ly avail ab l e.

$0

$0

$0

$18 ,000

$888, 700

$700,000

$18 , 000

$700 ,000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$350 ,000

$0

$188 ,700
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Theme

Attainment/Retentio n

1949 STD
H i gher Education Policy In sti tute
152 N orth Thi rd Street
Sui te 705
San Jo s e, CA 95112

Begin Balance Awards

$0 $71,000

Payments PV Rescissions CY Rescissions Grant Returns Transfers End Balance

$71 ,000 $0 $0 $0 $0 $0

To bett er understand the background characteristics of
students who borrow but do not compl ete their
educat ional programs.

1 614 STD $0 $315 ,000 $21 5,000 $0 $0 $0 $0 $ 10 0 ,000

Nati onal Association fo r Equal Opportuni ty in H igher Educati on , Th e
8701 Georg ia Aven ue
Suite 20 0
S ilver Sp ring , MD 2091 0

To create a leade rship train i ng and suppo rt prog ram for
academic and student se rvices administrators at
historically black colleges .

1638 STD
National Center f or Higher Educatio n Management Sys tems
P . O . Box 9752
Boulder, CO 80301 -9752

To co nduct a pi lot program that wil l test the feasib il ity of
a vol untary, interstate sys tem to track students'
prog ress and i mprove re c ord keep ing on the educationa l
attai nment of mobile s tudents .

1292 STD
Prep f or P re p
328 W est 71 st Street
New York, NY 10023

To help minority college students succeed by enhancing
and expanding the support services of one of the
nation's most successful pre-college access
organizations . Such support services as
time-management and goal-setting instruction are
expected to advance retention and attainment .

$0

$0

$268,000

$75,000

$134,000

$75 ,000

$0

$0

$0

$0

$0

$0

$0

$0

$134 ,000

$0
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Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Balance

Attainment/Retention

1522 STD $0 $215 ,000 $101 ,000

President and Fel lows of Ha rvard College on Behalf of Harvard Graduate School of Educat ion
Office for Sponsored Research
Hol yoke Center, 7th Floor
1350 Massachusetts Ave.
Cambri dge, MA 02138 -3800

To study the i mpact of remedia l education on student
post secondary attainment and lab or market outcomes .

$0 $0 $0 $0 $114 , 000

1950 STD $0 $155,625 $155,625 $0 $0 $0 $0 $0

Rhodes Colleg e
2000 North Parkway
Memphis, TN 38112-169 0

To plan the redesign of st ud ent work to make student
jobs more mean ingf ul as a way to reduce costs and
i mprove reten tion .

1425 STD
Social Science Research Council, The
810 Seventh Avenue, 31st Floor
New York, NY 1001 9

To promote p ragmatic, applied research and policy
sol ut io ns th roughout t he nation's academic cente rs tha t
re s pond more di rectl y to the issues affecti ng the
trans ition to hi gher education and student success .

919 STD

Syracuse U niversity
350 Huntington Hall
Syracuse, NY 1 3244 -2340

To conduct a six-year long itudinal quantitati ve and
quali tative study of th e impact of innovative academ ic
ass istance programs on the long -term success of
underprepared and under- represent ed u rban col lege
stude nts .

$0

$797 ,250

$375 ,500

$0

$187 ,750

$159 , 450

$0

$0

$0

$0

$0

$0

$0

$0

$187, 750

$637,800
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Theme Begin Balance Awards Payments PY Resclsslons CY Rescissions Grant Returns Transfers End Balance

Attainment/Retention

1919 STD
Trustees of Ind i ana University, The
P . O . Box 1847
Sponso red Research Services
B ryan Hall, Room 00 1
107 South Indiana Avenue
Bloomington , IN 47405-7000

$0 $1,202 ,400 $900,000 $0 $0 $0 $0 $302 , 400

To increase retention and graduation rates of a l l co l lege
s tudents in Indi ana by improvi ng the effe cti veness of
student support programs .

Total for Attainment/Retention $2 , 047,250 $3,584 ,225 $3,516 ,825 $0 $0 $0 $0 $2 , 114 , 650
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Theme Begin Balance Awards Payments PY Resc issions CY Resclsslons Grant Returns Transfers End Ba lance

Community College

2330 STD $0 $900,000 $900,000 $0 $0 $0 $0 $0

MDC , Inc.
P . O. Box 17268
400 Silver Cedar Cou rt, Suite 300
Chapel H il l , NC 2751 6-7268

To l ead the Foundati on's co mmun ity col l ege in itiati ve
and manage the work of partner organizations and
institutions .

2331 ST D
Teachers College of Co l umb ia Uni versi ty
B ox 174
525 W est 120th Street
439 Thomdi ke Hal l
N ew York, NY 10027 -669 6

To p rovide data tools and backg round informati on on
c ommunity co llege s to support the implemen tati on of
the Found atio n's community co llege initi at ive .

1 911 STD
Teachers College of Columbia Un iversity
Box 174
525 West 120th Street
439 Thor nd ike Hall
N ew York , NY 1 0027-6696

To condu ct an aud it examin ing state pol icies that affect
ac cess and su ccess i n commun ity coll eges .

1817 STD

American Co uncil on Edu cation
One Dupont Circl e, N W
Suite 80 0
Washi ngton , DC 20036- 1193

To support the ACE F el l ows P rogram and to hel p
d evel op the pool of l eade rs for community c ol l eg e
presi denc ies at two -year, minority-se rving institutions .

$0

$0

$0

$186 , 800

$248,000

$905,600

$186, 800

$150 , 000

$500,000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$98,000

$405 , 60 0
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Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Balance

Community College

1424 STD $0 $785,000 $500,000 $0 $0 $0 $0 $285,000

American Ind ian Higher Education Con s ortium
121 Oronoco Street
Alexandria , VA 22314

To benchmark Tri bal College student success
indicators, and assess data col lecti on and analys is
efforts at 34 Tr i bal Colleges .

1387 STD
Bard College
P . O . Box 5000
Annandale-on-Hudson , NY 12504-5000

To improve transfers of Bar d High School Ear ly Col l ege
graduates to four-year instituti on s and expand col lege
officia ls' understand i ng of hybrid h igh school/college
programs .

1998 STD
Brown University
P.O . Box 1977
Provi de nce , RI 029 1 2

To conduct a " l isten ing to ur" among pol icy-maker s and
communi ty col l ege stakeholde rs in si x states about
policies to improve community college access and
success .

1738 STD
League for Innovation in the Commun ity Coll ege
4505 East Chandler B oulevard
Su ite 250
Ph oenix , AZ 85048

To condu ct a one-year pilo t to test and finalize the
materi als and p rocedures of the Ce rtificate of Col l ege
Competenc ies Program before its national ro llout in fal l
2004.

$0

$0

$0

$387 , 400

$100 , 000

$246 ,000

$162 ,400

$100 , 000

$246 , 000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$225, 000

$0

$0
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Theme Begin Balance Awards Payments PY Resclsslons CY Rescissions Grant Returns Transfers End Balance

Communi ty Colle ge

1618 STD $0 $1 ,200 ,000 $600 ,000 $0 $0 $0 $0 $600 ,000

MDRC
16 Eas t 34th Str eet
New Yo rk , NY 10016- 4326

To increa s e adu l t student succe ss and persi stence by
t esting innovative financia l aid and student support
se rv ice program s at selected community colleges.

2096 STD $0 $2,550 , 400 $1 ,500,000 $0 $0 $0 $0 $1 ,050, 400

S an F rancisco Commun ity College D i str ict
Nationa l A rticu la tion and Tr ansfe r Network
Co nl on Hal l, R oom 208
50 P helan Avenu e
San Franc isco , CA 9411 2

To produ ce a three-tiered a rticulatio n and transfer
system that transfo rm s c urrent pol ici es and practices in
h igh er educat ion , fo sters a seamless system of program
and course transfe r , and provides e lectron ic access and
support fo r s tudents and professi onals th rough NATN 's
W eb -based system , Col l egeStepz.

23 1 3STD $0 $163 , 800 $1 63, 800 $0 $0 $0 $0 $0

Un i versity of M assachusetts Bo sto n
1 00 Mo rrissey B ou l eva rd
Bosto n, MA 0212 5-3393

To enhance the ability of community col lege
admin istrato rs t o conduct effe c ti ve eval uatio ns of
campu s-based prog rams t h at p ro mote students'
success .

1415 STD $0 $349 ,500 $171 ,500 $0 $0 $0 $0 $178 ,000

Un iversity of Southe rn Cal i fornia
Depa rt me nt of Contracts & Grant s
837 W . Downey Way, STO 330
Los Ange les , CA 90089-1147

To improve and effect i vely measure African-American
and H ispan ic students ' progre ss toward tran sferri ng
between two-year and four- year i n s ti tuti ons .

Tota l for Communi ty Co llege $0 $8 , 022 ,500 $5 , 180 ,500 $0 $0 $0 $0 $ 2,8 42 ,000
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Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Balance

Indiana Initiatives

1723 STD $0 $20,000 $12,000 $0 $0 $0 $0 $8,000

Beech Grove City Schools
5334 Hornet Avenue
B eech Grove, IN 46107

To expand the number of students who pa rt ici pate in
college- level curriculum programs at Beech Grove High
School.

1443 STD $18 , 700

B oard of School Comm issi oners of the City of Indi anapoli s , Th e
5525 We s t 34th Street
Indianapolis, IN 46224

$0 $9 , 700

To support the expansion of Northwest's Advanced
Placement program through teacher training and
student support services .

1451 STD $20,000 $0 $10,000

Board of School Commissioners of the City of Indianapolis, The - Emmerich Manual High School
2405 Madison Avenue
Indianapolis, IN 46225-2106

To s upport the expansion of Manual High S c hool's
Advanced Placement p rogram through teacher training
and student support se rvices .

1798 STD

Broad Ri pple H i gh S c ho ol
1 1 15 East B ro ad R i pp le Avenue
I nd ianapol is, IN 46220

To expand the numb er of stud ents who pa rticipate in
college-l eve l curricul um program s at Broad R ippl e H igh
School .

1376 STD
F rankli n Townsh i p Community School Corp orat ion
6215 S. Frankli n Road
I nd i anapol is, IN 46239

To i ncrease the number and di vers ity of Frank lin Central
H igh Schoo l students who are prepared to pursue a
co llege educatio n .

$0

$20 , 000

$20,000

$0

$13 , 600

$10,000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$9 ,000

$10 ,000

$6 ,400

$10 , 00 0
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Indiana Initiati ves

1379 STD $20 ,000 $0 $1 0,000 $0 $0 $0 $ 0 $1 0,000
Metropo l itan School District of Decatur Town sh ip
5275 K entucky Avenue
Ind ianapoli s, IN 4622 1

To expand acces s to advanced placement and dual
credi t courses for Decatur Central students .

1800 STD $0 $20 , 000 $10 ,000 $0 $0 $0 $0 $10 , 000
Metro po li tan S choo l D istrict of Lawren ce Townshi p
7300 Eas t 56th Street
Indianap olis, IN 46226

To p rovide an equa l opport unity fo r a ll Lawrence Centra l
st ud ents to participate in colleg e-level curri c u lum
programs.

1385 STD $18,000 $0 $10 ,000 $0 $0 $0 $0 $8 , 000
Metrop olitan School Di strict of Lawrence Townsh ip
7802 Hague Road
Ind i anapolis, IN 462 56

To expand adva n ced pl acement an d inte rnatio na l
bacca la ureate cours e offering s at Lawren ce North H igh
Sch ool .

1445 STD $20 , 000
Metropolit an School Distric t of Perry Townsh ip
401 West M eri di an S chool Ro ad
I nd ianapol is, IN 46217

To s uppo rt the expansion of Perry Me ri d ian's Advanced
Pl acement program through tea c her t raining and
student s uppo rt se rvice s .

1417 STD $20 , 000

Metropol itan School Dis tri ct of Perry Townsh i p (Per ry Townsh i p Schools)
971 Eas t Banta Roa d
Ind ianapo lis, I N 4622 7

To supp ort the expan si on of Southport's Advanced
Pl acement program through teacher t ra in i ng and
student suppo rt s ervi ces .

$0

$0

$10 , 000

$10 , 000

$0

$0

$0

$0

$0

$0

$0

$0

$10,000

$1 0,000
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Indiana Initiatives

1384 STD $20,000 $0 $8,000 $0 $0 $0 $0 $12,000

Metropolitan School District of Pike Township
5401 West 71st Street
Indianapolis, IN 4626 8

To increase both the number and variety of students
taking advanced academic classes, including IB, AP
and other honors designated courses.

1475 STD $21,000
Metropolitan School District of Warren Township School s
9301 East 18th Street
Indianapolis, IN 46229

To increase the numbers and diversity of students who
earn college credits in AP Economics, U .S . History and
U .S . Government.

1356 STD $10,000
Metropolitan School District of Washington Townshi p
1801 East 86th Street
Indianapolis, IN 46240

To increase the numbers and diversity of students who
participate in the Advanced Placement and International
Baccalaureate programs .

1350 STD $7,100
Metropolitan School District of Wayne Townshi p
1200 North Girls School Road
Indianapolis, IN 4621 4

To expand access to advanced placement courses by
offering additional teacher training and student test
subsidies.

2176 STD $0

Ball State University
2000 University Avenue
Muncie, IN 47306-1099

To increase postsecondary enrollment and graduation
rates of former foster youth by improving selected
support services at Ivy Tech State College and Ball
State University .

$0

$0

$0

$208 , 000

$8, 200

$0

$5, 600

$208 , 000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$12 ,800

$10 ,000

$1 ,500

$0
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Indiana I nitiative s

2302 STD $0 $73,500 $73,500 $0 $0 $0 $0 $0

Encouragement Services, Inc .
5015 West State Road 46
Suite M
Bloomington, IN 47404

To improve programs and services that increase the
postsecondary access and success of youth who
age-out of the Indiana foster care system .

2177 STD $0 $121,800 $121,800 $0 $0 $0 $0 $0

IARCCA Institute for Excellence, Inc .
5519 East 82nd Street
Suite A
Indianapolis, IN 46250

To improve the quality of pre-college access programs
and activities for foster care youth and youth
transitioning out of the Indiana foster care system .

1079 STD $0 $65,000 $65,000 $0 $0 $0 $0 $0
Cathedral High School
5225 East 56th Street
Indianapolis, IN 46226

To help plan the development of Starfish, an
organization that will be devoted to enhancing the
pre-college preparation of low-income Marion County
students by helping them attend college preparatory
high schools .

1025 STD $129,900 $0 $129,900 $0 $0 $0 $0 $0

Commission for Higher Education - State of Indiana
101 West Ohio Street
Suite 550
Indianapolis, IN 46204-1971

To support the Postsecondary Pathways Project:
Analysis of College Board Data on Student
Achievement and Related Indiana and National
Databases .
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Indiana Initiatives

870 STD $56,650 $0 $56,650 $0 $0 $0 $0 $0

Community Centers of Indianapolis, Inc .
615 North Alabama Street
Room 40 0
Indianapolis, IN 46204-1433

To pilot the STEP program at Forest Manor
Multi-Service Center.

1721 STD $0 $200,000 $200,000 $0 $0 $0 $0 $0

Hispanic Education Center, Inc .
580 East Stevens Street
Suite A 2
Indianapolis, IN 46203

To support the Center's pre-college access program, El
Puente.

2301 STD $0 $73,500 $73,500 $0 $0 $0 $0 $0

Indiana Black Expo, Inc .
200 South Capitol Avenue
Suite 51 0
Indianapolis, IN 46225-1026

To fund college access programs through the Circle City
Classic Youth Educational Outreach Initiative .

1578 STD $0 $30,000 $30,000 $0 $0 $0 $0 $0

Indiana Grantmakers Alliance, Inc .
1100 Symphony Centre
32 East Washington Street
Indianapolis, IN 46204-3583

To sponsor the Effective Grantmaker Series in 2003 .

1745 STD $0 $10,000 $10,000 $0 $0 $0 $0 $0

Indianapolis Downtown, Inc.
111 Monument Circle
Suite 1900
Indianapolis, IN 46204

To provide operating support for Indianapolis Downtown,
Inc .

The Lumina Foundation for Education Page 34 o f 41
F i nancial Annual Report Report Date 10/27/2004, 3: 15 PM

Grants Executed as of 12/31/2003



Hnnuai rtrpw a r inar icitai nmwn ► .aa.v. . a-w p

Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Balance

Indiana Initiative s

2087 STD $0 $19,100 $19,100 $0 $0 $0 $0 $0

Indianapolis-Marion County Public Library Foundation
P. O. Box 6134
2450 North Meridian Street
Indianapolis, IN 46206-613 4

To develop a plan for the Indianapolis-Marion County
Public Library to help current and prospective
postsecondary students pursue and achieve educational
goals .

2190 ST D
Ivy Tech Foundation
One West 26th Street
P . O . Box 176 3
Indianapolis, IN 46206-1763

To help students persist in college by providing
emergency funds for students in crisis .

2105 STD
Keep Indianapolis Beautiful, Inc .
445 North Pennsylvania Street
Suite 910
Indianapolis, IN 46204

To provide operating support for Keep Indianapolis
Beautiful, Inc .

2162 STD
Purdue University
1401 South US 421
Westville, IN 46391-9528

To increase academic success for underrepresented
students at Purdue University North Central .

2163 STD
Purdue University
2200 169th Street
Hammond, IN 46323

To increase academic success for underrepresented
students at Purdue University Calumet .

$0 $10,000 $10 ,000

$0 $10 ,000 $10 , 000

$0 $99, 900 $99,900

$0 $100 ,000 $100 , 000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0
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Indiana Initiative s

2161 STD $0 $100,000 $100,000 $0 $0 $0 $0 $0

Purdue Uni versity
610 Purdue Mal l
West Lafayett e, IN 47907 -2040

To increa se academ ic s ucce s s for under represented
students at Indiana Univers ity Purdue Univers ity Fo rt
Wayne .

21 51 STD
Trustees of Ind i ana Un ivers ity, The
Sp onsored Re s earch Serv ices
Bryan Ha ll , Room 00 1
1 07 So uth Ind iana Avenue
Bl oom i ngton, IN 47405-7000

To inc rease academ ic success for underrep resented
students at Ind i ana Un ive rsity East.

2150 ST D
Tr u stees of Indiana Uni versity, The
Spon s ored Research S ervices
B ryan Hall , Room 001
1 07 So uth Ind iana Av enue
B loom i ngton , IN 47405- 700 0

To increase academi c su cces s fo r underrepresented
students at Indiana Un iversity Koko mo .

2149 STD
Trustees of Ind i ana Un iversity, The
Sponsor ed R esearch Se rvice s
B ryan Hal l, Room 00 1
1 07 S o uth Indi ana Ave nue
Bloomington , IN 47405 -7000

To increase academic s uccess for underrepresented
students at Indiana Unive rsity South Bend .

$0 $71 ,100 $71 , 100

$0 $100,000 $100 ,000

$0 $100 ,000 $100 , 000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0
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Indiana Initiatives

2148 STD $0 $100,000 $100,000 $0 $0 $0 $0 $0

Trustees of Indiana University, The
Sponsored Research Services
Bryan Hall, Room 00 1
107 South Indiana Avenue
Bloomington, IN 47405-7000

To increase academic success for underrepresented
students at Indiana University Northwest.

2147 ST D
Trustees of Indiana University, The
Sponsored Research Services
Bryan Hall, Room 00 1
107 South Indiana Avenue
Bloomington, IN 47405-700 0

To increase academic success for underrepresented
students at Indiana University Southeast .

2088 STD
University of Southern Indiana
8600 University Boulevard
Evansville, IN 47712

To increase academic success for underrepresented
students at the University of Southern Indiana .

1198 STD
Scholarship America
7703 Normandale Road
Suite 11 0
Minneapolis, MN 55435-531 4

To support the development of ScholarShop in Indiana
to motivate and prepare students for postsecondary
education .

1985 ST D
Trustees of Indiana University, The
550 West North Street
Suite 301
Indianapolis, IN 46202-316 2

To underwrite capacity-building activities at the Indiana
University Center on Philanthropy for 2003-2004 .

The Lumina Foundation for Education
Financial Annual Report

$0 $100,000 $100 ,000

$0 $100 ,000 $100 ,000

$150 ,000 $0 $100,000

$0 $10 ,000 $10 ,000

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0 $50 ,000

$0 $0
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Indiana Initiative s

1969 STD $0 $12,400 $12,400 $0 $0 $0 $0 $0

Trustees of Indiana University, The
550 West North Street
Suite 30 1
Indianapolis, IN 46202-3162

To assist staff at the Center on Philanthropy in exploring
Indianapolis' role as a philanthropic center .

1076 STD $297,800 $0 $148,900 $0 $0 $0 $0 $148,900

Trustees of Indiana University, The
2805 East Tenth Street
Bloomington, IN 47408

To extend the services offered by the Indiana Career
and Postsecondary Advancement Center in Indiana and
beyond .

Total for Indiana Initiatives $829,150 $1,774,300 $2,276,850 $0 $0 $0 $0 $326,60 0
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Annu'aTRepo-r-tTi'nanc-ia7Tnform-AVon -3D0

Theme Begin Balance Awards Payments PY Resc issions CY Rescissions Grant Returns Transfers End Balance

Multi-theme A reas

1222 STD $3 ,711 ,927 $0 $1 ,149,188 $0 $0 $0 $0 $2 ,562 ,739

American Association for H igher Educ ation

One Dupont C i rcle , Suite 360
Washington , DC 20036-111 0

To s upport MSI in sti tut ions in anal yz i ng the scope and
character of their students' engagement in their learning
and in imp lementing we ll-desi gned acti on plans for
i mp rovement of engagement, learn ing, persistence and
succes s .

858 STD $150 ,000 $0 $150,000 $0 $0 $ 0 $0 $0

Associ ation of Govern i ng Bo ards of Universiti es and Col le ge s
One Dupont C ircl e
Su ite 40 0
Washi ng to n , DC 200 36- 11 90

To support acti viti es at the Center for Pub lic Higher
Edu cation Tru s teeship and Governance that advance
access to and success in postsecondary educati on and
that a ddress t he need s of nontra ditio na l students and
tr aditiona lly unde rserved p opulation groups .

283STD $125,000 $0 $125,000 $0 $0 $0 $0 $0

E du cation Reso urces Institute, Inc ., Th e
31 Sain t James Avenu e
Suite 600
Boston , MA 0 211 6- 4108

To support a newl y for med Pathway s to Coll ege
Networ k aim ed at imp roving access and success in
h i gh e r education, wi th a special focus on und er-served
students.

1162 STD $97,000 $0 $97,000 $0 $0 $0 $0 $0

Education Wri ters Assoc iatio n
2122 P Str eet NW
Suite 201
Wa s hin gton , DC 2003 7

To s uppo rt efforts to e l evate higher edu c at ion acce s s
i ssues for med ia coveri ng higher education issues and
improve the reporting on h i gher educ ation access
issues.
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Annual Report Financiat inrormarion - zvuj

Theme Begin Balance Awards Payments PY Resc issions CY Rescissions Grant Returns Transfers End Balance

Multi-theme Areas

912 STD $200,000 $0 $100,000 $0 $0 $0 $0 $100,000

Indiana Humanities Counci l
1500 North Delaware
Indianapolis, IN 46202

To col l aborate with Murray & Associates to develop and
test the impact of an extended fam ily-intervent i on
program on the col l ege-going behav ior of low- income ,
first generation and minori ty students in six Indiana hi gh
schools.

1221 STD
Regents of the University of California, The
Office of Contract and Grant Administration
10920 Wilshire Boulevard
Suite 120 0
Los Angeles, CA 90024-140 6

To support the study : From College Access to College
Retention .

955 STD
Trustees of Indiana University, The
Ashton Aley Hall Suite 102
1913 East Seventh Street
Bloomington, IN 47405-7510

$125 , 000

$658 , 650

$0

$0

$125 ,000

$658 , 650

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

To conduct a se t of case s tudie s of high- pe rform ing
c ol l eges a nd uni v ersiti es that have
hi gher-than- pred icted g raduat io n rat es and
higher-than- pred ic ted l evels of student engagement as
in d ica ted by NSSE da ta and to begi n building
in sti tutional capac ity for u si ng evi dence of stude n t
engagement and rel ated i nformat ion in w ays that wi ll
promote student success .

Total for Mu l ti-theme A reas $5,067,577 $0 $2, 404 , 838 $0 $0 $0 $0 $2 , 662 ,739
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~1 IIUa1 I7CpVIL 8-11 1allwas nuvunaa~v~~ - ~vvv

Theme Begin Balance Awards Payments PY Rescissions CY Rescissions Grant Returns Transfers End Balance

Special Grants

2039 STD $0 $75,000 $75 , 000 $0 $0 $0 $0 $0

Carnegie Foundation for the Advan cement of Teachi ng , The
51 Vista Lane
Stanford , CA 94305-870 3

To examine and i mprove the strategic and practical
connections among foundations, higher educat ion and
schools .

Total for Speci al G rants $0 $7 5,000 $75,000 $0 $0 $0 $0 $0

Grand Tota l $10 , 241,777 $30 , 56 6,845 $27 ,558, 222 $0 $0 $0 $0 $1 3,250, 400
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Lum i na Foundation For Edu cat ion Tax ID 35-1813228
Tax Return for Year End ing

December 31 , 2003 Statement Number 16
Form 990 PF

Part XV L i ne 3 b Grants and Contr i butions Approved for Future Payment

Recipient (Must be a 501 (c)(3)) Purpose of grant or contribution Amount

See Annual Report Financial Information - 2003 for detail and purpose (attached t o
statement for Grants Paid) Gross Grants Payable $ 13,250, 400

Less FASB required discount on Grants payable in excess of 12 months (431,244 )

Net Grants payable per books $ 12 ,819 , 156



Lumina Foundation For Educatio n
Tax Return for Year Ending December 31 , 2003

Form 990 PF

Part I Line 19 Depreciation

Tax ID 35-1813228

Statement Number 17

Depreciation for 200 3

Computer Equipment
Furniture and Equipment
Leasehold Improvements

Asset Life (Years)
3

5-10
10 years (Term of lease )

$ 105,526
66 , 725

252 , 463
$ 424,714



na Foundation For Education Tax ID 35-1813228
Tax Return for Year Ending December 31, 2003

( Form 990 PF

Part IV Line 1 Capital Gain and Losses for Tax on Investment Income Statement Number 1

a) List and describe the kind(s) of C) Date d) Date e) Gross Sales

property sold b) How Acquired Acquired Sold Price g) Cost

Net Capital Gains (For details see attached Northern Trust Report)
Additional K-1 Net Gain/Losses /Expense

h) Gain or (Loss )

14,908,236
9,693,480

$ - $ - $ 24,601 ,716



4CCOUNTNAME LUMINA FOUNDATION CASH ACCOUNT 26-0929 3

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 6067 5

PRI N C IPAL :

AGENT/CUSTODIAN TAX INFORMATION LETTE R

LUM INA FOU NDATION I .D .NUMBER. 35-1813228
ATTN : DA V ID BRO WN , CPA & CON TROLLE R
30 SOUTH MERIDIA N ST. T AX YEAR
INDIAN APOLIS, I N 46204-3503 B EG I NN I NG 01 /01 /2003

END ING 12/31/2003

ENTER THE AMOUNTS LISTED BELOW O N YO UR U S I N COME TAX RETUR N

I N C 0 M E
-----------

U .S . GOV E RNM ENT INTER EST REPORTED AS DIVIDENDS :
QUALIF I ED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . NONE
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 90 .

DIV I DEND INCOME :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . NON E
TO TA L FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1 , 716 .

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w

0 i i 11 i r- iu M n r i -
L V IY II IY YI 1 VVI\V/'11 IV IY L V V~/L ~.lJ J J



~CCOUNT NAME LUMINA FOUNDATION CASH ACCOUNT 26-0929 3

TRUST I .D N UMBE R

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

BENEFICIARY. LUMINA FOU NDATIO N
ATTN : DAV ID BROWN , CPA & CO NTROLLER
30 SOUTH M ERIDIA N ST .

I N DIA N APOLIS, I N 46204-3503
TAX YEAR

BEGI NNI NG 01 / 01 / 2003

E N DING 12/31/2003

The follow in g trans a cti ons have been ext racted from the subject accoun t to assi st you in the preparation o f your ind ivi dua l tax

retu rn . The tra n saction s are list ed under t h ree genera l headings of medi c a l, taxes , and miscellaneous where applicab l e They are

intended to cove r t h ose item s the a ccou n t pa i d on your beha lf during th e tax year that you may want to consider on your

in di vidual tax return . Howeve r, yo u w i l l still wa nt to check you r statement of tran s actions fo r corrections and additions to the

fol l owing li st
M I S C E L L A N E O U S
--------------------------------------------------

OTHER DISBURSEMENTS
-------------------

01/23/2003 TRANSFERRED VIA FED FUND WIRE TO FIRST
INDIANA BANK, N .A .

TOTA L O T H E R DISBUR SEM E NTS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

OTHER RECEIPTS (INCOME)
-----------------------

01/02/2003 RECEIVED FUNDS BY WIRE TRANSFER

02/03/2003 RECEIVED FUNDS BY WIRE TRANSFER

02/25/2003 RECEIVED FUNDS BY WIRE TRANSFER FRO M
BANK ONE N .A . BY FWR#001924,
WIRE IN # 06611 4

04/01/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BANK ONE N .A . BY FWR#000191,
WIRE IN # 064985

10/06/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BANK ONE N .A . BY FWR#000828,
WIRE IN # 093842

i . D NuMBER: 35-181322 8

7,000,000 .

5,000,000 .

250,000 .

500,000 .

750,000 .

- 100 , 000 .

-100,000 .

xo717 2 ooo LUMINA FOUNDATION 26-09293 4



12/05/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BANK ONE N .A . BY FWR#000064,
WIRE IN # 06326 0

12/31/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
FIRST INDIANA BANK, N .A .

TOTAL OTHER R EC EI P TS . . . . . . . . . . . . . . .• . .• . . •

INA FOUNDA 26-092

1,000,000 .

1,550,000 .

16050000 .



LUMINA FOUNDATION CASH ACCOUNT 26-0929 3

EXPLANATION OF INCOME AND DEDUCTION S

I NCOME

DI V IDEND INCOM E
---------------

OTHER DIVIDENDS
---------------

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 1,716 .18
------------

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED) 1,716 . 0

TOTAL OTHER DIVIDENDS 1,716 . 0

USGI D IV IDE NDS
--------------

NONQUALIFIED USGI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED)

TOTAL USGI DIVIDEND S

TOTAL DIVIDEND INCOME

90 . 32
------------

xo 576 2 000
ANW640 656U 02/28/2004 10 :58 :06 26-09293

90 . 0

90 . 0

1 , 806 . 0

STATEME NT 1

6



LUMINA FOUNDATION CASH ACCOUNT 26-09293
Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

1125000 . SLM CORP COM 01/23/2003 01/27/2003 70875000 .00 70875000 .00

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 70875000 .00 70875000 .00 NON E

Totals 70875000.00 70875000 .00 NON E

JSA

3F 09 71 1 000

E ANW640 656U 02/28/2004 10 :58:06 26-09293 7 STATEMENT



ACCOU N T NA ME LUMINA FOUNDATION SINGLE LINE ASSET
ACCOUNT 26-09294

Northern Trust
THE NORTHERN TRUST COMPAN Y
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL

LUMINA FOUNDATION I D NUMBER 35-1813228

ATTN : DAVID BROWN CPA & CONTROLLE R
30 SOUTH MER IRAN TAX YEAR
INDIANAPOLIS, I N 46204-3503 BEGINN ING 01 / 01 / 2003

EN DI NG 12 / 31 / 2003

ENTER THE A M OUNTS LISTED BELOW ON YOUR US INCOME TAX RETUR N

I N C O M E

U .S . GO V E RNM E N T I NT E R ES T R E POR TED AS DIV I D E NDS :

I QUA LIF I ED . . . . .
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .TOTAL FOR YE AR

F OR EI GN DIV I DEND INCOM E :
QUALIFIED . . . . .

. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .TOTAL FOR Y E AR
DIVIDEND IN COM E :

L
QUA LI F IE D . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TOTAL FOR YE AR
HART TERM GAINS OR LOSSE S :

OTHER CAP ITA L GA I N OR L OSS

f TO TAL FOR Y EAR
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .POST - MAY 5 TH

LO NG TERM GA I NS OR LOSSES :

I CAPI TA L GA I N DIV I DENDS
TOTAL FOR YEAR
PO ST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

QUALIFIED 5 - Y EAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

UNR ECA PTUR ED S ECTION 1250 GAIN . . . . . . . . . . . . . . . . . . . . . . . . .

OTHER CAPI TA L GA I N OR L OSS
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

PO ST- MAY 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

D E D U C T I d N S
--------------------

•' I N TEREST EXPENSE . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
OTHER DEDUCTIONS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

M I S C E L L A N E O U S ! N F 0 R M A T I 0 N
-------------------------------------------------

NONE
228,903 .

6,694,496 .
7,592,471 ,

349,373 .
5,766,569 .

47,617 .
-34,864 .

1,513,525 .
1,163,870 .

14,555 .
67,090 .

1,575,959 .
7,652,858 .

50 .
120,725 .

Repo rt the amounts listed above on your 2 003 tax return These may differ from payments actually received by you The

difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiducia ry deduction , or variance

between your taxable year and that of this account If you have interests in other accounts , appropriate schedules will follo w

LUMINA FOUNDATION 26 -09294 3 5



AGENT/CUSTODIAN I NFORMATION

NONTAXABLE DIVIDENDS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 251,027 .

T A X C R E D I T S
---------------------

FOREIGN TAX CREDIT INFORMATION :
-------------------------------

000NTRY FOREIGN INCOME TAXES DATE PAID
------- -------------- ----- ---------
OTHER COUNTRIES 5,766,545 . NONE 12/31/2003
VARIOUS 1,825,926 . 11 8 ,125 . 12/31/2003

Repo rt the amounts listed above on your 2 003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitt ing, fiducia ry deduction , or variance
between your taxable year and that of this account If you have interests in other accounts , appropriate schedules will follow
U LUMINA FOUNDATION 26 -09294 4 -



{ ACCOU NT NAME LUMINA FOUNDATION SINGLE LINE ASSET
ACCOUNT 26-09294

TRUST ID NUMBER

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

BENEFICIARY LUMINA FOUNDATIO N
ATTN : DAVID BROWN CPA & CONTROLLER
30 SOUTH MERIDAN
INDIANAPOLIS, IN 46204-3503

I D NUMBER 35-1813228

TAX YEAR
BEGINNI NG 01 / 01 / 200 3

ENDI NG 12 / 31 / 200 3

The following transactions have been extracted from the subject account to assist you in the preparation of your individual tax

return The transactions are listed under three general headings of medical , taxes , and miscellaneous where applicable They are

intended to cover those items the account paid on your behalf during the tax year that you may want to consider on your

individual tax return However , you will still want to check your statement of transactions for corrections and additions to the

following list

M I S C E L L A N E O U S
--------------------------------------------------

(OTHER DISBURSEMENTS
-------------------

01/09/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

01/09/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

01/09/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

01/09/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

O 1 I28/20Q3 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

102/10/2003 TO REFLECT INCOME NOT FLOWING THROUGH
NORTHERN TRUST

02/28I2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

j02/28/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

-3000000 .

-750 , 000 .

- 500 , 000 .

- 3000000 .

- 5 0 0 , 00 0 .

-750,000 .

- 300 , OQQ .

- 250 , 000 .

2 ooo LUMINA FOUNDATION 26-09294 5



?/2812003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

3/10/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

3/10/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

3/21/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

3/21/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

1 /07/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

1/07/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

1 /0 7 /2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

4/29/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

5 /08/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

5 /08/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

5 /20/2 003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

5 /21/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

3/11/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT .

3/05/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT ON 07/11/2003 .

3/05/2003 TO REFLECT OFFSET FOR REDEMPTION DON E

LUMINA FOUNDATION

-500000 .

- 250 , 000 ,

- 250 , 000 .

- 400 , 000 ,

- 500 , Q00 .

- 500 , 000 .

- 500 , 000 ,

- 500 , OQ0 .

- 500 , 000 ,

- 300 , 000 ,

- 400 , 000 .

- 1500000 .

- 1500000 .

--750 , 000 .

- 500 , 000 .

- 750 , 000 .

6 -



OUTSIDE OF TN T O N 07/21/2003 ,

8/05/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT ON 07/29/2003 .

8/11/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT ON 08/06/2003 .

8/18/2003 TO REFLECT OFFSET FOR REDEMPTION DON E

OUTSIDE OF TNT ON 8/15/0 3

8/26/2003 TO REFLECT OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT ON 08/26/2003 .

9/08/2003 TO REFLECT/OFFSET REDEMPTION DON E
OUTSIDE OF TNT ON 09/05/2003 .

9/16/2003 TO REFLECT AN OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT ON 0 9/1510 3

9/23/2003 TO REFLECT AN OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT ON 8-19-0 3

0/03/2003 TO REFLECT/OFFSET REDEMPTION DONE
OUTSIDE OF TNT ON 09/29/2003 .

0/09/2003 TO REFLECT/OFFSET REDEMPTION DON E
OUTSIDE OF TNT ON 10/06/2003 .

0/10/2003 TO REFLECT AN OFFSET FOR REDEMPTION DONE
OUTSIDE OF TNT ON 10-10-0 3

0/24/2003 TO REFLECT/OFFSET REDEMPTION DONE
OUTSIDE OF TNT ON 10/21/2003 .

0/2812003 TO REFLECT OFFSET REDEMPTION DON E
OUTSIDE OF TN T

1/04/2003 TO OFFSET REDEMPTION DONE OUTSIDE OF
NORTHER N

1/07/2003 TO REFLECT AN OFFSET FRO REDEMPTION DONE
OUTSIDE OF NORTHER N

1/17/2003 TO REFLECT AN OFFSET FOR REDEMPTION DONE
OUTSIDE OF NORTHERN ON 11/13/0 3

LUMINA FO

-1000000 .

-250,000 .

-250,000 .

-500,000 .

-750,000 .

-500,000 .

-500,000 .

-750,000 .

-750,000 .

-500,000 .

-250 ,000 .

-2000000 .

-1000000 .

-1500000 .

-5000Q00 .

26-0929 / -



2/03/2003 TO REFLECT A TRADE DONE OUTSIDE OF
NORTHER N

2/08/2003 TO REFLECT REDEMPTION DONE OUTSIDE OF
NORTHERN TRUST

2/08/2003 TO REFLECT REDEMPTION DONE OUTSIDE OF
NORTHERN TRUST ON 12-5-03

2/16/2003 TO REFLECT/OFFSET REDEMPTION DONE
OUTSIDE OF TNT ON 12/15/2003 .

2/18/2003 TO OFFSET FUNDS NOT RECEIVED
12/17/2003 .

2/19/2003 TRADE DONE OUTSIDE OF TN T

OTAL OTHER ❑ ISBURSEMENTS . . . . . . . . . . . . . . . . . . . . .•• •

ARTN ERSHIP R EC EIP TS ( I NCOME )
----------------------------

OCM PRINCIPAL OPPORTUNITIES FUND II , LP

4/29/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BANK OF NEW YORK REPRESENTING RETURN O F

CAPITAL .

~7/17l2403 EFFECTIVE 07/16/2003, RECEIVED FUNDS
FROM BANK OF NEW YORK
REPRESENTING RETURN OF CAPITAL ,

9/26/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BANK OF NEW YORK
REPRESENTING RETURN OF CAPITAL .

0/27/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BANK OF NEW YORK
REPRESENTING RETURN OF CAPITAL .

2/29/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BANK OF NEW YORK
REPRESENTING RE TURN OF CAPITAL .

SUBTOTA L

LAMINA 26 - 0

-5oo,ooa .

-1000000 .

-4000000 .

-200000Q .

-3750000 .

- 6000000 ,

564,762 ,

681,005 .

358 .988 .

447,910 .

869,256 .

2,921,921 .

-55900000 .



OCM HIGH YIELD L P

07/02/2003 EFFECTIVE 07/01/2003, RECEIVED FUNDS
FROM BOSTON SAFE DEPOSIT
REPRESENTING RETURN OF CAPITAL .

08/01/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BANK OF NEW YORK
REPRESENTING RETURN OF CAPITAL .

10/01/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
BOSTON SAFE DEPOSIT AND TRUST CO .
REPRESENTING RETURN OF CAPITAL FOR 90 %
REDEMPTION

10/10/2003 EFFECTIVE 09/02/20 03, RECEIVED FUNDS
FROM BOSTON SAFE DEPOSIT
REPRESENTING RETURN OF CAPITAL .

10/15/2003 EFFECTIVE 10/14/2003, RECEIVED FUNDS
FROM MELLON TRUST OF N E
REPRESENTING RETURN OF CAPITAL AND
FINAL DISTRIBUTION .

SUBTOTA L

BLACKSTONE CAPITAL PARTNERS IV, L P

)1/14/2003 TRANSFERRED VIA FED FUND WIRE TO
JPMORGAN CHASE BANK REPRESENTING
INITIAL ORGANIZATIONAL EXPENSES .

)1/14/2003 TRANSFERRED VIA FED FUND WIRE TO
JPMORGAN CHASE BANK REPRESENTING
INITIAL MANAGEMENT FEES .

)4/16/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
JPMORGAN CHASE BANK REPRESENTING
INCOME .

)4/16/2003 RECEIVED FUNDS BY WIRE TRANSFER FROM
JPMORGAN CHASE BANK REPRESENTING
A RETURN OF CAPITAL .

)7/09/2003 TO REFLECT MANAGEMENT FEE TO JPMORGAN
CHASE BANK SENT BY CLIENT .

5 , 000 , 000 .

5,000,000 .

6,300,000 .

5,000,000 .

858,187 .

22158187 .

- 2 , 02 0 .

- 20 , 185 ,

20 .

1,038 .

-9,867 .

26-09294 9 -



SUBTOTA L

AVENUE SPECIAL SITUATION FUND III, L P

07l24/2003 EFFECTIVE 07/18/2003, RECEIVED FUNDS
FROM JP MORGAN CHAS E
REPRESENTING RETURN OF CAPITAL .

09/04/2003 EFFECTIVE 08/25/2003, RECEIVED FUNDS
FROM JP MORGAN CHAS E
REPRESENTING RETURN OF CAPITAL .

SUBTOTA L

'TOTAL PAR TN E RSH I P R E C E IPTS . . . . . . . . . . . . . . . . . . . . . . . . •

' OTHER RECEIPTS (INCOME)
-----------------------

X 03/05/2003 TO REF LECT PURCHASE DONE OUTSIDE OF
NORTHERN TRUST ON 01/02/2003 .

07/09/2003 TO OFFSET MANAGEMENT FEE TO JPMORGAN
CHASE BANK SENT BY CLIENT TO BLACKSTONE
CAPITAL PARTNERS IV, LP .

12/31/2003 TO REFLECT OFFSET PURCHASE DONE OUTSIDE
OF NORTHERN TRUST ON 12/30/2003 .

TOTAL OTHER REC EI PTS . . . . . . . . . . . . . .•.•.• .•

-31,014 .

253,729 .

1,796,359 .

2,050,088 .

10,363 .

9,867 .

102 .

27099182 .

20,332 .

LUMINA FOUNDATION 26-09294 10



JMINA FOUNDATION SINGLE LINE ASSE T

(PLANATION OF INCOME AND DEDUCTION S

I NCOM E

)IVIDEND INCOME
---------------

FOREIGN DIVIDENDS
-----------------

QUALIFIED FOREIGN DIVIDENDS
---------------------------

MFO GMO TR EMERGING CTRY DEBT FD CL III
MFO GMO TR FGN FD CL II I
MFO PIMCO FDS FGN FD INST L

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED)

NONQUALIFIED FOREIGN DIVIDENDS
------------------------------

ASSET BASED DISQUALIFICATION
----------------------------

4,580,148 .14
923,950 .72

1,186,397 .38
------------

6,690,496 .00

MFO GMO TR FGN FD CL Ilf 376,603 .92

CF WELLINGTON CTF EMERGING COS . 525,371 .43
------------

TOTAL NONQUALIFIED FOREIGN DIVIDENDS (ROUNDED) 901,975 .00
------------

TOTAL FOREIGN DIVIDENDS 7,592,471 .0 0

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
--------------------------

MFO GMO EMERGING MKT FD II I
MFO PIMCO FDS PAC INVT MGMT SER TOTAL RETUR

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALiFIED OTHER DIVIDENDS
----------------------------

340,790 .44
8,582 .6 3

------------

CONTINUED . .,

aszooo AOJ852 656U 04/26/2004 11 :32 :57 26-09294

349,373 .0 0

STATEMENT 1

11 -



MINA FOUNDATION SINGLE LINE ASSE T

PLANATION OF INCOME AND DEDUCTIONS (Cont'd)
-------------------------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFO ARTISAN FOS INC INTL FD INSTL SHS
MFO GMO EMERGING MKT FD II I
MFO MORGAN STANLEY INSTL FD INC U S REALEST
##MFB NORTHN INSTL FDS DIVERSIFIED ASSETS P
MFO 1 GROUP SHORT-TERM BD FID C L
MFO 1 GROUP INSTL PRIME MONEY MKT FD-INSTL
MFO PIMCO FDS PAC INVT MGMT SER TOTAL RETUR
SHORT TERM INTEREST ADJUSTMEN T

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED )

TOTAL OTHER DIVIDENDS

USGI DIVIDENDS
--------------

NONQUALIFIED USGI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

##MFB NORTHN INSTL FDS DIVERSIFIED ASSETS P
MFO PIMCO FDS PAC INVT MGMT SER TOTAL RETU R

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED )

TOTAL USGI DIVIDENDS

OTAL DIVIDEND INCOM E

EDUCTIONS

NTEREST EXPENSE
---------------

NUN ALLOCABLE :
INTEREST EXPENSE - NON - ALLOCABL E

TOTAL NONALLOCABLE (ROUNDED)

CONTINUED . . .

543,168 .78
2 3 3 , 995 . 26

1 , 343 , 428 . 48
10 , 176 .3 9

2 7 1 , 318 .3 4
16,137,37

2 , 998 , 943 . 89
27 . 0 0

------------

5 , 417 ,1 96 . 00
------------

5 , 766 , 569 . 0 0

535 . 60
228 ,367 . 2 4

------------

49 .57
------------

228,903 .00
------------

228,903 .00
------------

135$7943 .00

50 . 0 0

STATEMENT 2
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JMINA FOUNDATION SINGLE LINE ASSE T

(PLANATION OF INCOME AND DEDUCTIONS (Cont'd )

JET INTEREST EXPENS E

ETHER DEDUCTIONS
----------------

ALLOCABLE :
OTHER ALLOCABLE EXPENSE-PRINCIPAL
OTHER ALLOCABLE EXPENSE-INCOME
MFO 1 GROUP SHORT-TERM BD FID CL
MFO 1 GROUP SHORT-TERM BD F1D C L
MFO 1 GROUP INSTL PRIME MONEY MKT FD-INST L

TOTAL ALLOCABL E

JET OTHER DEDUCTIONS

------------

50 . 00

12,725 .00
------------

120,725 .00

STATE ME N T 3

1 7 9 , 503 . 68
- 47 ,7 43 . 48
- 2 , 934 . 61
- 8 , 072 . 91

- 27 . 8 9
------------

76 2 000
AOJ852 656U 04/26/2004 11 :32 :57 26-09294 13 -



Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Descri ption Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

7000000 . MFG 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 01/02/2003 01/02/2003 7000000 .00 7000000 .0 0

46125 .46 MFO 1 GROUP SHORT-TERM
BD FID CL 07/31/2002 01/10/2003 500,000 .00 494,951 .61 5,048 .3 9

500000 . MFO 1 GROUP INSTL PRIM E
MONEY MKT FD-INSTL CL 01/10/2003 01/10/2003 500,000 .00 500,000 .00

14375000 . MFO 1 GROUP INST L PRIME

MONEY MKT FD-INSTL CL 01/24/2003 01/28/2003 1437500 0 .00 14375000 .00
68997 .24 MFO 1 GROUP SHORT-TERM

BD FID CL 07/31/2002 01/29/2003 750,000 .00 740,378 .42 9,621 .5 8
750000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 01/27/2003 01/29/2003 750,000 .00 750,000 .0 0
5000000 . MFO 1 GROUP iNSTL PRIM E

MONEY MKT FD-INSTL CL 01/27/2003 02/03/2003 5000000 .00 5000000 .00

300000 . MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 01/27/2003 02/14/2003 300,000 .00 300,000 .0 0

3169 .49 MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 01/27/2003 02/18/2003 3,169 .49 3,169 .4 9

250000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 01/27/2003 02/24/2 003 250,000 .00 250,000 .0 0
1055045 .87 MFO 1 GROUP SHORT-TERM

BD FID CL 01/27/2003 02/27/2003 11500000 .00 11421686 .99 78,313 .0 1
250000 . MFQ 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 01/27/2003 02/28/2003 250,000 .00 250 ,000,00
250000 . MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 01/27/2003 02/28/2003 250,000 .00 250,000-00
11500000, MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 02/28/2 003 02/28/203 11500000 .00 11500000 .0 0
400000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 02/28/2003 03/07/2003 400,000,00 400,000 .00
7807,54 MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 02/28/2003 03/11/2003 7,807 .541 7,807 .54 1
Tota ls

JSA

3F09 7 1 1 000

AOJ852 656U 04/26/2004 11 :32 :57 26-09294 14 STATEMENT 4



ocneauie u uetaii or onvR-term I..,apILdI k.-i a ilis anu L-usst:!s

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

500000 . MFO 1 GROUP INSTL PRIME
MONEY MKT FD-INSTL CL 02/28/2003 03/14/2003 500,000 .00 500,000 .0 0

9436 .96 MFD 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 02/28/2003 03/18/2003 9,436 .96 9,436 .96

46040 .52 MFO 1 GROUP SHORT-TERM

BD FID CL 01/27/2003 03/24/2003 500, 000 ,00 500,920 . 86 -920,86

92081 .03 MFO 1 GROUP SHORT-TERM
BD SID CL 01/27/2003 43/31/2 003 1000000 .00 1001841 .60 -1,841 .6 0

92165 .9 MFO 1 GROUP SHORT-TERM B D
FID CL 01/27/2003 04/02l2 003 1000000 .00 1002764 .99 -2,764 .9 9

46082 .95 MFO 1 GROUP SHORT-TERM

BD FID CL 01/27/2003 04/11/2003 500,000 .00 501,382 .50 -1,382 .5 0

27649,77 MFO 1 GROUP SHORT-TERM

BD FID CL 01l27/2003 04/21/2003 300,000 .00 300,829 .50 -829 .5 0

.01 MFO 1 GROUP INSTL PRIM E
MONEY MKT FD-INSTL CL 02/28/2003 04/22/2003 0 .01 0 .0 1

36764 .71 MFO 1 GROUP SHORT-TER M

BD FID CL 01/27/2003 04/25/2003 400,000 .00 400,000 .04 --0 . 0 4

138121 .55 MFO 1 GROUP SHORT-TERM

BD FID CL 01 /27/2003 05/02/2003 1500000 .00 1502762 .46 -2,762 .4 6

1500000 . MFO 1 GROUP iNSTL PRIM E

MONEY MKT FD-INSTL CL 05/05/2003 05/05/2003 1500000 .00 1500000 .0 0

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 60545414 .00 60462933 .00 82,481 .00

POST-MAY 5TH CAPITAL GAINS (LOSSES )

137741 .05 MFO 1 GROUP SHORT-TERM

BD FID CL 01/27/2003 05/13/2003 1500000 .00 1498622 .62 1,377 .38

750000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 05/23/2003 05/27/2003 75 0 ,000 .00 750,000 .00

102286 .29 MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 05/23/2003 05/28/2003 102,286 .29 102,286 .2 9

49 .57 MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 05/23/2003 06/02/2003 49 .57 49 .57

Totals

JSA

3F097 1 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

1 233 58 MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 05/23/2003 06/16/2003 1,233 .58 1,233 .5 8

845 .13 C F KENISCO OFFSHORE F D

LTD SER 1AV 06/30/2002 06/30/2003 180,432 .00 123,576 .61 56,855 .3 9

5000000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 07/02/2 003 07/03/2003 5000000 .00 5000000 .0 0

500000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 07/02/2003 07/11/2003 500,000 .00 500,000 .0 0

1070 .1 MFO 1 GROUP INSTL PRIME 07/02/2003 07/15/2003 1,070 .10 1,070 .1 0

750000 . MFO 1 GROUP INSTL PRIME
MONEY MKT FD-INSTL CL 07/02/2003 07/21/2003 750,000 .00 750, 000 . 0 0

92336 .1 MFO 1 GROUP SHORT-TERM B D

FID CL 04/08/2003 07/28/2003 1000000 .00 1004027 .51 -4,027 .5 1

1000000 MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 07/29/2003 07/29/2 003 1000000 .00 1000000 .0 0

4 .22 CF OZ OVERSEAS TRANCH E

C32 FOR LUNINA 12/02/2002 08/02/2003 10,765 .28 4,223 .55 6,541 .73

3 .25 CF OZ OVERSEAS TRANCH E

C29 FOR LUMINA 08( 02/2002 08/02/2003 8,207 .50 3,252 .03 4,955 .47

.76 CF OZ OVERSEAS TRANCHE
C31 FOR LUMINA 10/02/2002 08/02/2003 756 .27 761 .2 8 -5 .0 1

2 .56 CF OZ OVERSEAS TRANCHE 02/03/2003 08/02/2003 6,518 .12 2,557 .26 3,960 .86

5,1 CF OZ OVERSEAS TRANCHE

C30 FOR LUMINA 09/03/2002 08/02/2003 12,857 .70 5,094 .56 7,763 .1 4
5 .42 CF OZ OVERSEAS TRANCH E

C/33 FOR LUMINA 01/02/2003 08 102(2003 13,819 .16 5,421 .68 8,397 .48
4998033 .2 MFO 1 GROUP INSTL PRIME 08/01/2003 08/06/2003 4998033 .20 4998033 .2 0
250000 . MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 08/01/2003 08/06/2003 25 0 ,000 .00 250,000 .00
2988 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 08/01/2003 08 /08/2003 2,988 .00 2,988 .00

250000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 08/01/2003 08/15/2003 250,000 .00 250,000 .00

46425 .26 MFO 1 GROUP SHORT-TERM

BD FID CL 04/08/2003 08/22/2003 500,000 .00 504,178 .29 -4 178 .2 9

Totals

JSA

3F097 1 1 000

- AOJ852 656U 04/26/2004 11 :32 :57 26-09294 16 STATEMENT 6



acneauie u uetau or tenor[-term uapitai gains ana posses

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

500000 . MFO 1 GROUP INSTL PRIM E
MONEY MKT FD-INSTL CL 08/25/2003 08/26/2003 500,000 . 00 500,000 .00

750000 . MFO 1 GROUP INSTL PRIM E
MONEY MKT FD-INSTL CL 09/02/20 03 09/05/2003 750,000 .00 750,000 .00

500000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 09/02/2003 09/15/2003 500,000 .00 500,000 .0 0

500000 . MFQ 1 GROUP INSTL PRIME
MONEY MKT FD-INSTL CL 09/02/2003 09/19/2003 5 00,000,00 5 0 0,000 .0 0

4613 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 09/02/2003 09/25/2003 4,613 .00 4,613 .0 0
750000 . MFQ 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 09/02/2003 09/29/2 003 750,000 .00 750,000 .00
25 .7 CF OZ CR OPPORTUNITIES 12/31/2002 10/02/2003 1,027 .85 25,695 .91 -24,668 .06

750000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INST L CL 09/02/2003 10/06/2003 750,000 .00 75 0 , 000 .00
9498027 .36 MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 10/03/2 003 10/07/2003 9498027 .36 9498027 .3 6
500000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 10/03/2003 10/10/2003 500,000 .00 500 ,000 .0 0
250000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 10/03/2003 10/21/2003 250,000 .00 250,000 .0 0
81944 .44 MFO 1 GROUP SHORT-TER M

BD FID CL 07/03/2003 10/24/2003 885,000 . 00 890,477 .29 -5,477 .2 9
2000000 . MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 10/27/2003 10127/2 003 2000000 . 0 0 2000000 .00
92936 .8 MFQ 1 GROUP SHORT-TERM B D

FID CL 07/03/2003 11/03/2003 1000000 .00 1010223 .02 -10,223 .02
139405 .2 MFO 1 GROUP SHORT-TERM B D

FID CL 07/03/2003 11/03/2003 150000 0 .00 1515334 .53 -15,334 .5 3
1500000 . MFO 1 GROUP iNSTL PRIME

MONEY MKT FD-INSTL CL 11/03/2 0 03 11/04/2003 1500000 .00 1500000 .0 0
1000000 . MFG 1 GROUP lNSTL PRIM E

MONEY MKT FD-INSTL CL 11/03/2003 11/05/2003 1000000 .00 1000000 .0 0
464252 .55 MFO 1 GROUP SHORT-TERM

BD FID CL 08/05/2003 11/13/2003 5000000 .00 5017505 .95 -17,505 .95
Totals

JSA

3F09 7 1 1 000
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z>cneauie v vetaii or Snort-term uapitai mains ana posses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

46425 .26 MFO 1 GROUP SHORT-TERM

BD FID CL 08/05/2003 11/26/2003 500,000 .00 500,000 .05 - 0 .05

500000 . MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 11/28/2003 11/28/2003 500,000 .00 500,000 . 0 0

465549 .35 MFG 1 GROUP SHORT-TER M
BD FID CL 10/06/2003 12/ 04/2003 5000000 .00 5027294 .18 -27,294 .1 8

4000000 . MFG 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 12/05/2003 12/05/2 003 4000000 .00 4000000 .0 0
1000000 . MFO 1 GROUP 1NSTL PRIM E

MONEY MKT FD-INSTL CL 12/05/2003 12/05/2003 1000000 .00 1000000 .00

92764 .38 MFO 1 GROUP SHORT-TERM

BD FID CL 10/06/2003 12/15/2003 1000000 .00 1002782 .95 -2,782 .95

92764 .38 MFO 1 GROUP SHORT-TERM

BD F1D CL 10/06/2003 12/15/2003 1000000 .00 1002782 .95 -2,782 .9 5
1 0 17583 .94 MFO 1 GROUP INSTL PRIM E

MONEY MKT FD-INSTL CL 12/16/2003 12/15/2 003 1017583 .94 1017583 .9 4

347866 .42 MFO 1 GROUP SHORT-TERM

BD FID CL 10/ 06 /2003 12/16/2003 3750000 .00 3760436 .01 -10,436 .0 1
3750040 . MFO 1 GROUP INSTL PRIME

MONEY MKT FD-INSTL CL 12/17/2003 12/17/2003 3750000 .00 3750000 .00

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 65245269 .00 65280133 .00 -34,864 .00

Totals 125790683001125743066001 47,617 .0 0

J SA

3F0971 1 0 00
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._ .. . ~ . .., . . . . ~ ..r. ., ., . . ~ ... . . . ., ,, . . . .. ~ . . . . .. ., . .

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

543970 .99 MFO PIMCO FDS PAC INV T

MGMT SER TOTAL RETURN FD 04/18/2001 05/22/2 003 6000000 .00 5684496 .85 315,503 .1 5

2 .38 CF OZ OVERSEAS TRANCHE

C/25 FOR LUMINA 01/02/2002 0 81 02/2003 6,012 .44 2,382,29 3,630 .1 5
3 .11 CF OZ OVERSEAS TRANCH E

C/27 FOR LUMINA 04/02/2002 08/02/2003 7, 837 .11 3,105 .27 4,731 .8 4
3 .65 CF OZ OVERSEAS FD

TRANCHE C/26 FOR LUMINA 03/02/2002 08/02/2 003 9,221 .42 3,653 .77 5,567 .6 5
1 .02 CF OZ OVERSEAS CL C SER

28 FOR LUMINA 07/02/2002 08/02/2 003 2,569 .19 1, 0 17 .98 1,551 .2 1
4 .38 CF OZ OVERSEAS TRANCH E

0 122 FOR LUMINA 12/03/2001 08/02/2003 11,044 .19 4,376 .00 6,668 .1 9
25 .27 CF OZ CR OPPORTUNITIES 06/28/2002 10/02/2003 1, 0 10 .69 25,266 .69 -24,256 .00
6 .8 CF OZ OVERSEAS OFFSHOR E

FD FOR LUMINA 10/01/2001 11/02/2003 8,108 .02 6,800 .00 1,308 .0 2
333704 .12 MFO MORGAN STANLEY INST L

FD INC U S REALESTATE PO 04/10/2001 12/17/2003 6 00 0000 .00 4661846 .57 1338153 .4 3

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 12045803 .00 10392945 .00 1652858 .0 0

20% MAX RATE CAPITAL GAINS (LOSSES )

4 .2 C F OZ OVERSEAS TRANCH E

C/21 FOR LUMINA 10/01/2001 01/02/2003 3,173 .39 4,202 .00 -1, 0 28 .6 1
5 .43 CF OZ OVERSEAS OFFSHOR E

FD FOR LUMINA 10/01/2001 01/02/2003 5,421 .68 5,430 . 00 -8 .3 2
3 .93 CF OZ OVERSEAS TRANCH E

C/24 FOR LUMINA 12/03/2001 01/02/2 003 2,976 .86 3,934 .00 -957 .1 4
2 .5 CF OZ OVERSEAS OFFSHOR E

FD FOR LUMINA 10/01/2001 02/03/2003 2,557 .26 2,500 .00 57 .2 6
105580 .69 Mf=O MORGAN STANLEY INST L

FD INC U S REALESTATE PO 04/10/20 0 1 03/04/2003 1400000 .0~ 1474962 .24 -74,962 .2 4
Totals

JSA

3F09 70 1 00 0
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 1414129 .00 1491028 .00 -76,899 .0 0

Totals 13459932.00 11883973 .00 1575959 .0 0

J SA

3F09 7 0 1 0 00
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JMINA FOUNDATION SINGLE LINE ASSE T

=DERAL CAPITAL GAIN DIVIDENDS

LONG-TERM CAPITAL GAIN DIVIDENDS
--------------------------------

20% MAX RATE CAPITAL GAIN DIVIDENDS

MFG PIMCO FDS PAC INVT MGMT SER TOTAL RETUR

TOTAL 20% MAX RATE CAPITAL GAIN DIVIDEND S

POST-MAY 5TH CAPITAL GAIN DIVIDENDS

MFO GMO TR EMERGING CTRY DEBT FD CL II I

MFO MORGAN STANLEY INSTL FD INC U S REALEST
MFO PIMCO FDS FGN FD INST L

TOTAL POST-MAY 5TH CAPITAL GAIN DIVIDEND S

QUALIFIED 5 YEAR CAPITAL GAIN DIVIDENDS

MFO PIMCO FDS PAC INVT MGMT SER TOTAL RETUR

TOTAL QUALIFIED 5 YEAR CAPITAL GAIN DIVIDENDS

TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS (ROUNDED)

268,009 .93
------------

14,692 .36
250,644 .22
898,532 .9 6

------------

268,010 .0 0

1,163,870 .00

14,555 .41
------------

14,555 .00
------------

1,446,435 .0 0

STATEMENT 1 1

76
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IUMINA FOUNDATION SINGLE LINE ASSE T

fEDFRAL CAPITAL GAIN DISTRIBUTION S

CAPITAL GAIN DISTRIBUTIONS
--------------------------

UNRECAPTURED SECTION 1250 GAI N

MFO MORGAN STANLEY INSTL FD INC U S REALES T

TOTAL UNRECAPTURED SECTION 1250 GAI N

TOTAL CAPITAL GAIN DISTRIBUTIONS (ROUNDED)

67,090 .00
------------

67,OSO .OQ

STATEMENT 1 2

67,090 .46
------------

)576 2000
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ACCQU N'f NA ME LUMINA FOUNDATION DEUTSCHE ASSET
MANAGEMENT 26-09295

Northern Trust
THE NORTHERN TRUST COMPAN Y
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

AGENT/CUSTODIAN TAX INFORMATION LETTE R
PRINCIPAL

LU M I N A FOUN DATION I .D NUMBER 35- 1813 2 28
ATTN . DA VI D BROWN , CPA & CON TROLLE R
30 SOUTH MER I DIA N ST. T AX YEAR
INDIANAPOLIS, I N 46204 BEGINNING 0 1 / 01 / 2003

ENDING 1 2 / 31 / 2003

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S INCOME TAX RETUR N

I N C 0 M E
-----------

U .S . GOVERNMENT INTEREST . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
FOREIGN INTEREST INCOME . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
OTHER INTEREST INCOME . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
U .S . GOVERNMENT INTEREST REPORTED AS DIVIDENDS :

QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

DIVIDEND INCOME :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

SHORT TERM GAINS OR LOSSES :
OTHER CAPITAL GAIN OR LOSS

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

LONG TERM GAINS OR LOSSES :
OTHER CAPITAL GAIN OR LOSS

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

T A X C R E D I T S
---------------------

FOREIGN TAX CREDIT INFORMATION :
-------------------------------

COUNTRY FOREIGN INCOM E
------- --------------
AUSTRALIA 8,797 .
FRANCE 31,674 .
NETHERLANDS 879 .
NORWAY 12 .
OTHER COUNTRIES 98,985 .
POLAND 1,913 .

TAXES

NONE
NONE
NONE
NONE
NONE
NONE

832,298 .
142, 260 .

2,670,918 ,

NONE
2,052 .-

NONE
38,990 .

482,878 .
216,905 .

562,165 .
262,028 .

DATE PAID

12/31/2003
12/31/2003
12/31/2003
12/31/2003
12/31/2003
12/31/200 3

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w

LUMINA FOUNDATION 26-09295 3 S



JM.I NSA FOUNDATION DEUTSCHE ASSE T

KPLANATION OF INCOME AND DEDUCTION S

I NCOM E

IN TEREST I N COME
---------------

UNITED STATES GOVERNMENT INTERES T
FNMA REMIC SER 2000-27 AN 6 08-25-203 0
FNMA PREASSIGN 00132 5 .75 07-25-2016/09-25-
FNMA REMIC 6 05-25-2013/02-25-200 4
FNMA PREASSIGN 00370 0 12-31-2040
FNMA FNMA REMIC 6 12-25-201 6
FNMA REMIC SER 2002-T12 CL A3 7 .5 05-25-204
FNMA PREASSIGN 00638 7 .5 06-25-2042
FNMA PREASSIGN 00433 7 .5 05-25-2042
FNMA REMIC 0 12-31-2040
FNMA REMIC TR 2002-56 CL-VD 6 04-25-2020
FNMA FNMA SER 2002-W10 CL A2 4 .7 08-25-2042
FNMA SER 2002-W9 CL-A2 4,7 08-25-2042 08-25
FNMA FNMA REMIC 4,75 04-25-202 1
FNMA PREASSIGN 00075 SER 2002 T16 CL A2 7 0
FNMA 7 .5 07-25-2042 BEO
FNMA PREASSIGN 00620 4 .5 11-25-201 6
FNMA REMIC SER 2003-W10 CL 3A2B 3 .056 07-25
FNMA PREASSIGN 00033 5 03-25-203 2
FNMA PREASSIGN 00755 4 .5 10-25-201 5
FNMA REMIC SER 2003-122 CL TU 4 05-25-2016
FNMA REMIC SER 2003-W18 CL 1A3 4 .732 08-23-
GNMA 2001-19 REMIC TR CL PB 6 .5 09-20-2026/
US TREAS BDS DTD 02/15/1996 6 DUE 02-15-202
US TREAS BDS 5 .375 DUE 02-15-2031 BEO BEO
US TREAS NTS 6 .125 DUE 08-15-2007 REG PUT
US TREAS NTS DTD 08/15/1999 6 DUE 08-15-200
US TREAS NTS 5 .875 DUE 11-15-2004 BEO 11-15
US TREAS NTS DTD 02/15/2001 5 DUE 02-15-201
US TREAS NTS 5 DUE 08-15-2011 REG
US TREAS NTS DTD 10/31/2002 2 .125 DUE 10-31
US TREAS NTS DTD 04/30/2003 1 .625 DUE 04-30
US TREAS NTS DTD 00025 3 .625 DUE 05-15-2013
US TREAS NTS DTD 00032 4 .25 DUE 08-15-201 3

TOTAL (ROUNDED )

FEDERALLY TAXABLE RESIDENT MUNICIPAL INTEREST
5TH AVE HSG DEV CO IN MTG REV REF TAXBLEFH A

TOTAL (ROUNDED)

CONTINUED ., .

576 2 000

ANW644 656U 04/02/2004 17 :30 .05

3,951 .86
12,177 .03
37,535 .52
45,896 .36
48,000 .00
16,930 .49
25,219 .83
23,563 .43
40,569 .75
4,309 .74
11,045 .04
11,045 .04
23,274 .9 6
5,540 .15

23,538 .19
25,330 .0 0
4,550,47

458 .33
1,588 .75

150 .00
134 .07

22,871 .73
260,930 .22

1,115 .52
42,189 .67
12,824 .93
49,218 .5 5

590 .76
43,931 .81
26,463 .5 0
6,701 .19

145 .79
505 .2 6

------------

45,012 .50
------------

832,298 . 00 '

45 , 013 . 0 0

STATEMEN T

26-09295 4



L UPAIN ,A FOUNDATION DEUTSCHE ASSE T

EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd )
----------------------------------------------------------------------------------

FEDERALLY TAXABLE NONRESIDENT MUNICIPAL INTEREST
AL INCENTIVES FING AUTH SPL OBLIG SER B 7 .7
IL ST 4 .95 06-01-2023 BEO TAXABL E
LONG BEACH CAL PENSION OBLIG TAXABLE-PRERFD
LONG BEACH CAL PENSION OBLIG TAXBLE- UNRFND
MERCER CNTY N J IMPT AUTH REV TAXABLE -CNTY
MIAMI BEACH FLA REDEV AGY TX INCREMENT REV
OK CY OKLA ARPT TR TAXABLE-FED BUR PRISONS
ST JOHNS CNTY FLA CONVENTION CTR REV TAXABL
SISTERS PROVID OBLIGATED GROUP NT DTD 03/15
SUFFOLK VA REDEV & HSG AUTH MULTI 6 .6 07-0 1

TOTAL (ROUNDED )

FOREIGN INTEREST
PVTPL AUTOPISTA DEL MAIPO SOCIEDAD CONCESIO
DEUTSCHE TELEKOM INTL FIN B V GTD NT 8 .5DUE
DEUTSCHE TELEKOM INTL FIN B V NT 5 .25 DUE 0
FRANCE TELECOM SA NT STEP UP 03-01-2011 BEO
PVTPL HUTCHISON WHAMPOA INTL 03/33 LTD GTD
PVTPL HUTCHISON WHAMPOA INTL 03/33 LTD GTD
PVTPL ING BK N V SUB NT 144A 5 .125 DUE 05-0
PVTPL NORSKE SKOGINDUSTRIER ASA NT 2033 144
PVTPL PCCW-HKT CAP NO 2 LTD GTD NT 144A 6 D
POLAND REP BD 5 .25 DUE 01-15-2014 BE O
PVTPL QBE INS GROUP LTD SUB FXD/FLTG RATE N
PVTPL SYSTEMS 2001 A T LLC SERIES-2001 CLAS
UTD MEXICAN STS MEDIUM TERM NTS BOOK ENTRY
PVTPL WMC FIN USA LTD GTD NT 144A 5 .125 DUE
WMC FIN USA LTD GTD NT 5 .125 DUE 05-15-2013
PVTPL WMC FIN USA LTD BD 144A 6 .25 DUE 05- 1

TOTAL (ROUNDED )

OTHER INTEREST
AOL TIME WARNER INC 6 .75 DUE 04-15-2011/04-
AT&T WIRELESS SVCS INC SR NT 7 .875 DUE 03-0
PVTPL AIRCRAFT CTF OWNER TR 2003-A NT CLC 1
FNMA 15 YEARS SINGLE FAMILY MTG 6 15 YEARS
ALLSTATE CORP 6 .9 DEB DUE 05-15-203 8
AMERN ELEC PWR INC AMER ELEC PWR 5 .375 03 1
PVTPL AMERN GEN INSTL CAP B CAP SECS 144A 8
AMERICREDIT AUTOMOBILE RECEIVABLES TR SER 2
PVTPL ASIF GLOBAL FING XIX SR NT 144A 4 .9 D
BEAR STEARNS COS INC 3 DUE 03-30-2006 BEO
CIGNA CORP 7 .4 DUE 05-15-2007 RE G
CNH EQUIP TR SER 2000-A CL A-4 AST BKD 7 .3 4

CONTINUED,, .

31,387 .50
6,390 .3 1
51,264 .50
16,635 .50
51 218 .76
45,225 .00
55,968 .89
28,120 .00
27,937 .80
33,990 .0 0

---------

363 .61
341,2 5

31,673 .93
529 .52

1,949 .42
174 .39
11 .87

2,135 .83
1,913 .3 3

767 .84
30 .26

8,671 .87
-8,059 .06
20,365 .45
8,029 .5 1

-------------

12,434 .99
1,929 .3 8

15,986 .11
0 .01

11,878 .5 4
7,095 .00

18,281 .26
35,547,34
15,813 .3 9

200 .00
6,910 .78

34,686 .29

348,138 .00

142,260 .00

STATEMENT 2

D5762000

ANW644 656U 04/02/2004 17 :30 :05 26-09295 5



1JMINA FOUNDATION DEUTSCHE ASSE T

XPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
----------------------------------------------------------------------------------------

CMQ CWMBS INC PASS THRU CTFS 2001-24 PASS C
CMO CWMBS INC PASS THRU CTFS FOR FUTURE ISS
CMO CWMBS INC FOR FUTURE ISSUES SEE 12669E
PVTPL CENTERPOINT ENERGY HSTN ELEC LLC MTG
CENTEX HOME E(ITY LN TR 2001-B AST BKD CTF C
CMO CITICORP MTG SECS INC REMIC 1999-1 CL A
CITIGROUP INC GLOBAL SR NT DTD 01-31-2003 3
CITIGROUP INC 5 .875 DUE 02-22-2033 BEO
COMCAST CABLE COMMUNICATIONS INC COMCASTCAB
COMCAST CABLE COMMUNICATIONS INC NOTES 6 .87
COMCAST CORP NEW COMCAST CORP 5 .85 5 .85 DUE
COMCAST CORP NEW COMCAST CORP 7,05 DUE 03-1
COMCAST CORP NEW NT 5 .3 DUE 01-15-2014/01-1
CONSECO FIN SECURITIZATIONS CORP 2000-D A-3
PVTPL CONSUMERS ENERGY CO CMS 5 .375 04/15/2
PVTPL CONSUMERS ENERGY CO 1ST MTG BD SERE 4
COPELCO CAP RECEIVABLES LLC SER 2000-A CL A
COX COMMUNICATIONS INC NEW 6 .75 DUE 03-15-2
COX COMMUNICATIONS INC NEW NT 2012 7,125DUE
PVTPL COX ENTERPRISES INC NT 144A 7 .875 DUE
DEVON ENERGY COPORATION 7,95 DUE 04-15-2032
DEVON FING CORP U L C DEB 7 .875 DUE 09-30-2
FARM CR BK TEX PERP PFD SER 1 CL A 7 .561 DU
FHLMC GOLD POOL 000843 6 .5 08-01-202 9
FHLMC POOL # Al-4174 6 10-01-2033 BE O
FHLMC MULTICLASS PREASSIGN 00853 5 .5 11-15-
FHLMC MULTICLASS SER 2198 CL PR 7 12-15-202
FHLMC MULTICLASS PREASSIGN 00133 7 12-15-20
FHLMC MULTICLASS SER 2292 CL PJ 7 10-15-202
FHLMC MULTICLASS PREASSIGN 00890 6 02-15-20
FNMA REMIC TR SER 1997-M5 CL C 6 .74 GTD MTG
FNMA POOL # 254799 5 07-01-2023 BEO
FNMA POOL # 254800 5 .5 07-01-2023 BEO
FNMA POOL # 254831 5 08-01-2023 BE O
FNMA POOL # 382202 7 .027 DUE 02-01-2010 REG
FNMA POOL # 545443 5 .88 DUE 12-01-2011 REG
FNMA POOL # 555528 6 04-01-2033 BE O
FNMA POOL # 569305 6 DUE 06-01-2016 REG
FNMA POOL # 641791 6 DUE 05-01-2017 REG
FNMA POOL # 645367 6 .5 06-01-2 032 BEO
FNMA POOL # 675661 5 .5 02-01-2018 BE O
FHLMC MULTICLASS PREASSIGN 00871 6 09-25-20
FHLMC MULTICLASS SER 2453 CL BD 6 05-15-201
FHLMC MULTICLASS SER 2446 CL T-041 7 .5 07-2
FHLMC MULTICLASS PREASSIGN 00420 5 .5 09-15-
FHLMC MULTICLASS PREASSIGN 00817 5 .5 09-15-
FHLMC MULTICLASS SER 2497 CL BM 5 02-15-202

CONTINUED . . .

32,468 .93
35,378 .80
21,969 .2 8
5,167 .13
51,915 .53
3,384 .19
7,128 .0 0
16,179 .92
7,937,81

21,572 .2 3
1,270 .75
5,017,25
1042 .3 3

20,479 .40
1,149 .65
7,924 .44

73,133 .58
1,223 .44

188 .02
511 .8 7

60,671 .75
8,121,10
1,676 .03

17,403 .68
254 .77

40,974 .96
22,645 .27
11,463 .4 9
3,458 .22

11,120 .99
71,894 .9 7
6,316 .02
6,793 .06
3,760 .53

20,813 .01
22,814 .32
3,520 .80
37,260 .40
4,304 .99
5,864 .79

15,415 .87
19,200 .00
30,000 .00
23,890 .95
17,318,57
39,447 .2 2
1,966 .6 2

STATEMENT 3

)576 2 000

ANW644 656U 04/02/2004 17 :30 :05 26-09295 6



UMINA FOUNDATION DEUTSCHE ASSE T

XPLANATION OF INCOME AND DEDUCTIONS (Cont'd )
--------------------------------------------------------------------------

FHLMC MULTICLASS PREASSIGN 00705 5 07-15-20
FHLMC MULTICLASS FHLMC 5 .5 02-15-2022 12-31
FHLMC MULTICLASS SER 2513 CL QK 5 08-15-202
FHLMC MULTICLASS PREASSIGN 00320 4 .5 08-15-
FHLMC MULTICLASS PREASSIGN 00882 5 11-15-20
FHLMC MULTICLASS SER 2682 CL LC 4 .5 07-15-2
FHLMC MULTICLASS PREASSIGN 00101 4 .5 04-15-
FNMA POOL # 689635 6 DUE 02-01-2033 RE G
FNMA POOL # 713296 5 .5 06-01-2033 BEO
FNMA POOL # 720196 5 .5 07-01-2033 8E0
FNMA POOL # 728728 5 .5 07-01-2033 BEO
FNMA POOL # 728788 5 08-01-2033 BEO
FNMA POOL # 741709 6 .5 11-01-2033 BE D
PVTPL FELCO FDG III L P SER 2000-1 AUTO LEA
FIRSTENERGY CORP NT SER B 6 .45 DUE 11-15-20
FORD CR AUTO OWNER TR 2001-E AST BKD NT CL
FORD MTR CR CO NT 5 .8 DUE 01-12-2009 BEOPUT
FORD MTR CR CO NT 7 .6 DUE 08-01-2005 BEO
FORD MTR CR CO GLOBAL LANDMARK SECS-GLOBES
FORD MTR CR CO NT 7 DUE 10-01-201 3
GNMA POOL # 424990 6 10-15-2033 BE O
GEN MTRS ACCEP CORP NT OTD 09/12/2001 6 .875
GEN MTRS ACCEP CORP NT 4 .5 DUE 07-15-2006 B
GEN MTRS ACCEP CORP MEDIUM TERM NTS TRANCHE
GEN MTRS CORP SR NT 8 .375 DUE 07-15-2033REG
GEN MTRS CORP 8 .25 DUE 07-15-2023 BE O
GEN MTRS NS FIN CO GTD NT 6 .85 DUE 10-15-20
PVTPL HLTH CARE SVC CORP NT 144A 7 .75 DUE 0
HSEHD AUTOMOTIVE TR 2002-3 NT CL CL A-4-A F
HSEHD FIN CORP 6 .5 DUE 01-24-2006 BED PUT
ING CAP FDG TR III GTD TR PFD SECS VAR RATE
PVTPL KINDER MORGAN INC 6 .5 DUE 09-01-2012/
KINDER MORGAN INC KINDER MORGAN SRNT 6 .5DUE
LB COME CONDUIT MTG TR SER 1998-C1 CL-A26 .4
LIBERTY MEDIA CORP NEW NT 3 .5 DUE 09-25-200
LONG BEACH MTG LN TR 2001-4 AST BACKED CTF
CMO MASTR AST SECURITIZATION TR 2003-6 CL 8
MMCA AUTO OWNER TR 2001-2 AST BKD NT CL B 5
MMCA AUTO OWNER TR 2002-2 AST BACKED NT CL
MMCA AUTO OWNER TR 2002-3 AST BKD NT CL A-4
PVTPL MNGRVE BAY PASS-THRU TR AST BCKD CAP
PVTPL NATIONWIDE MUT INS CO SURP NT 144A7 .8
PVTPL NY LIFE INS CO 144A NT 5 .875 DUE 05-1
NY TEL CO 6 DUE 04-15-2008 RE G
N E UTILS SR NT SER B 3,3 DUE 06-01-2008REG
PVTPL OH NATL FINE SVCS INC SR NT 144A 6 .35
PVTPL OH VY ELEC CORP SR SECD NT 144A 5 .9 4

CONTINUED . . .

32,947 .35
15,125 .04
3,363 .20
25,396 .87
2,927 .7 7

312 .50
2,642 .75
2,558 .9 0

848 .98
7,038 .77
5,842 .38
1,247 .43
2,109 .8 0

21,767 .77
13,163 .37
5,614 .0 0

108 .75
23,302 .42
22,728 .3 7

747 .64
219 .70

20,912 .42
196 .88

20,428 .33
4,649 .28
1,329 .1 7

12,672 .50
57,737 .50
26,487 .96
26,484 .80
62,501 .3 5
8,671 .18
10,548 .06
44,154 .3 6

796 .25
2,867 .72
4,868 .2 6

25,965 .66
35,259 .96
30,196 .2 5

432 .23
1,053 .29
8,547 .3 1
59,932 .50
6,037 .18
10,687 .40
59,205 .3 0

STATEMENT 4

)576 2 000
ANW644 656U 04/02/2004 17 :30 .05 26-09295 7



UMIN A FOUNDATION DEUTSCHE ASSE T

XPLANATION OF INCOME AND DEDUCTIONS (Cont'd )

PPN PF EXPT RECEIVABLES MASTER TR SER 01SR
PSE&G TRANSITION FDG LLC 2001-1 TRANSITION
PSE&G TRANSITION FDG LLC 2001-1 TRANSITION
PVTPL PEDERNALES ELEC COOP INC 1ST MTG BD 2
PEMEX FIN LTD NT 8 .02 DUE 05-15-2007 BEOSF
PEMEX PROJ FDG MASTER TR NT 8 .5 DUE 02-15-2
PEMEX PROJ FDG MASTER TR NT 9 .125 DUE 10-13
#REORG/PREMEX PROJ FDO MASTER 2/1/22 CONSLD
PVTPL PRIN LIFE GLOBAL FDG I GLOBAL MTN TRA
RESDNTL AST SEC CORP MTG PASS THRU CTF SER
SLM CORP MEDIUM TERM NTS BOOK ENTRY TRANCHE
##SLM CORP MEDIUM TERM NTS BOOK ENTRY BDS 5
SOUTHWESTN ELEC PWR CO SR NT SER B 4 .5 DUE
PVTPL SYSTEMS 2001 A T LLC SERIES-2001 CLAS
PVTPL SYSTEMS 2001 AST TR SERIES-2001 CLB 7
TCI COMMUNICATIONS INC 6 .875 NT DUE 02-15-2
TIME WARNER COMPANIES INC 7 .75 DUE 06-15-20
TIME WARNER COMPANIES INC 8,11 DUE 08-15-20
US AWYS PASS THRU TRS SER 2000-2G CTF CLG 8
UNIONBANCAL CORP SUB NT 5 .25 DUE 12-16-2013
VANDERBILT MTG & FIN INC 2001-A MFG/HSG SR/
VERIZON MD INC BD 5 .125 DUE 06-15-2033/06-1
VERIZON NY INC DEB SER A 6 .875 DUE 04-01-20
WFS FINL 2002-3 OWNER TR NT CL A-4 3 .5 DUE
WFS FINL 2002-4 OWNER TR 2002-4 CL A-4A 3 .1
CMO WA MUT MTG SECS CORP 2003-MS6 CL fll-A-
CMO WELLS FARGO MTG BACKED SECS 2001-27 MTG
CMO WELLS FARGO MTO BACKED SECS 2003-6 TR C
CMO WELLS FARGO MTG BACKED SECS 2002-4 TR C
CMO WELLS FARGO MTG BACKED SECS 2002-9 TR 2
WEYERHAEUSER CO NT 5 .5 DUE 03-15-2005 BEO
XCEL ENERGY INC SR NT 7 DUE 12-01-2010 BE O

TOTAL (ROUNDED )

TOTAL INTEREST INCOM E

DIVIDEND INCOME
---------------

OTHER DIVIDENDS
---------------

NONQUALIFIED OTHER DIVIDENDS
----------------------------

CONTINUED . . .

71,940 .00
50,564,08
13,323 .55
16,581 .73
24,210 .3 8
1003 .47
3,771 .67
4,328,07
2,884 .1 1

31,106 .74
13,516 .48
1,694,4 4

33,990 .63
51,270 .41
6,682 .91
3,454 .69
7,598 .23
9,133 .8 9

43,651 .12
438 .96

107,801 .4 0
2,448 .60
1,109 .56

27,022 .8 9
1,263 .44
6,839 .49
1,557 .06

14,356 .27
20,325 .98
7,694 .72

25,141 .11
14,245 .97

------------

2,277,767 .00
------------

3,645,476,0 0

STATEMENT 5

D576 2 000

ANW644 656U 04/02/2004 17 .30 :05 26-09295 8 -



MINA FOUNDATION DEUTSCHE ASSE T

PLANATION OF INCOME AND DEDUCTIONS (Cont'd)
--------------------------------------------------------------------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 38,989 .86
------------

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED) 38,990 .0 0
------------

TOTAL OTHER DIVIDENDS 38,990 .00

USGI DIVIDENDS
--------------

NONQUALIFIED USGI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED)

TOTAL USGI DIVIDEND S

TOTAL DIVIDEND INCOME

2,052 .0$
------------

76 2000
ANW644 656U 04/02/2004 17 :30 :05 26-09295

2 , 052 , 0 0
------------

2 , 052 , 00 "
------------

41 , 042 . 0 0

STATEMENT 6

9



LUM i ivy FOuivbAl i uia Diu .oCH, r,~SSE .
Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-ter m

Description Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAI NS (LOSSES )

50 00 . GEN MTRS ACCEP CORP NT DTD

09/12/2001 6 .875 DUE 09- 06/20/2002 01/03/2003 51014 .85 5,032 .85 -18, 0

250 00 . GEN MTRS ACCEP CORP NT DTD

09/12/2001 6 .875 DUE 09- 06/20/2002 01/03/2003 25,059 .75 25,164 .25 -104, 5

40000, GEN MTRS ACCEP CORP NT DTD

09/12/2001 6 .875 DUE 09- 06/20/2002 01/03/2003 40,095 .60 40,262 .80 -167 . 2

2055000 . US TREAS NTS 5,875 DU E

11-15-2004 BEO 11-15-200 12/04/2002 01/06/2003 2210329 .10 2207337 .66 2,991, 4

152000, US TREAS NTS DTD

08/15/1999 6 DUE 08-15-2 12/06/2002 01/07/2003 174,443 .75 173,636 .25 807, 5

349777,55 FNMA POOL # 677205 6 DU E
01-01-2033 REG 12/20/2002 01/08/2003 362,634 .62 360,817 .41 1,81 7 .2 1

670000 . US TREAS NTS DTD

08/15/1999 6 DUE 08-15-2 12/12/2002 01/08/2003 769,583 .98 765,224 .68 4, 359 . 3
1300 00 PVTPL COX ENTERPRISES IN C

NT 144A 7 .875 DUE 09-15- 12/20/2002 01/09/2003 144,110 .20 143,390 .00 720 .2 0

135000, FORD MTR CR CO NT 7 .6 DU E

08-01-2005 BEO 10/09/2002 01/14/2003 140,533 .65 126,099 .58 14,434 . 0

55000 . FORD MTR CR CO NT 7 .6 DU E

08-01-2005 BEO 10/09/2002 01/14/2003 57,140,05 51,373 .91 5,766 . 1
111000, US TREAS NTS DTD

08/15/1999 6 DUE 08-15- 12/12/2002 01/14/2003 126,808 .83 127,090,67 -281, 8
350000, FNMA 15 YR PASS-THROUGHS 5

15 YEARS SETTLES JAN 12/20/2002 01/15/2003 356,630 .86 356,562,50 68 .3 6
52454 .29 FHLMC MULTICLASS SER

2198 CL PR 7 12-15-2028 09/23/2002 01/15/2003 52,454 .29 54,486 .89 -2,032 .6 0
33384 .67 FHLMC MULTICLAS S

PREASSIGN 00133 7 12-15- 09/23/2002 01/15/2003 33,384 .67 34,636 .60 -1,251 .9 3
234003 .42 FHLMC MULTICLASS SE R

2292 CL PJ 7 10-15-2026 12/23/2002 01/15/2003 234,003 .42 234,478 .74 -475 .3 2
1060000, US TREAS NTS 5 .875 DUE

11-15-2004 BEO 11-15-200 12/04/2002 01/17/2003 1136725 .78 1137843 .75 -1 117 . 9
Totals

JSA

3F( 1 q 71 1 000

- ANW644 656U 04/02/2004 17 .30 :05 26-09295 10 STATE MENT 7



LUtit . ., . ; FC•~ :JAI . ~ . . DL . . . ;CH .`SS E
Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-ter m

Description Acquired Sold Price Basis Gain/Loss

695000 U S TREAS NTS DTD ----

10/31/2002 2 .125 DUE 10- 12/18/2002 01/17/2003 701 135 .55 . 699 953 .27 1,182 . 2

680000 . US TREAS NTS DTD

10/31/2002 2 .125 DU E 10- 01/06/2003 01/23/2003 686693 .75684,85453 1,839 .2 2

214000 US TREAS NTS 6 .125 DU E
08-15-2007 REG PUT 01/14/2003 01/24/2003 244,862 .81 242 387 .97 2,474 8

9000 US TREAS NTS DT D

08/15/1999 6 DUE 08-15-2 01/09/2003 01/24/2003 10,394 .30 10,223 .44 170 .86

135000 . US TREAS NTS DI D

08/15/1999 6 DUE 08-15-2 01/09/2003 01/24/2003 156,114 .84 154 511 .91 1,602 .9 3

195000 . WFS FINL 2002-4 OWNER TR 10/31/2002 01/24/2003 196,614 .84 194,963 .93 1,650 .9 1

89990 .2 8 CMO CWMBS INC PASS THR U

CTFS FOR FUTURE ISSU 200 11/19/2002 01/27/2003 89,990 .28 92,493 .14 -2,502 .8 6

174 .79 FNMA POOL # 382202 7 .027

DUE 02-01-2010 REG 12/02/2002 01/27/2003 174 .79 200,15 -25 .3 6

111967 .99 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 01/27/2003 111,967 .99 116,271 .76 -4,303 . 7

5478 .02 FNMA POOL # 641791 6 DU E
05-01-2017 REG 11/15/2002 01/27/2003 5,478 .02 5,688 .58 -210 .5 6

9226 .97 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 01/27/2003 9,226 97 9,855 .56 -628 . 5

5421 . FNMA PREASSIGN 00638 7 .5 06/26/2002 01/27/2003 5,421 .00 5,756 .42 -335 .4 2

5987 .89 FNMA PREASSIGN 00433 7 . 5

05-25-2042 06/17/2002 01/27/2003 5,987 .89 6,352,78 -364, 8
6896 .01 FNMA 7 .5 07-25-2042 BEO 12/05/2002 01/27/2003 6,896 .01 7,423 .99 -527 . 9
6346 .76 FHLMC MULTICLASS SER

2446 CL T-041 7,5 07-25- 05/31/2002 01/27/2003 6,346 .76 6,721 .12 -374 .3 6
46971 .59 CMO WELLS FARGO MTG

BACKED SECS 2001-27 MTO 09/24/2002 01/27/2003 46,971 .59 47,492 .68 -521 . 0
99894 .06 CMO WELLS FARGO MTG

BACKED SECS 2002-9 TR 20 12/12/2002 01/27/2003 99,894 .06 101,064 .70 -1,170 . 6
101000 . US TREAS NTS DT D

08/15/1999 6 DUE 08-15-2 01/09/2003 01/30/2003 115,865 .94 114,729 .69 1,136 .2 5

350000 . US TREAS BDS DID

02/15/1996 6 DUE 02-15- 06/19/2002 02/06/2003 396 183 .59 _369,102 .66 27 080 .9 3
Totals

JSA

3 F 0971 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

350000 . FNMA 30 YR PASS-THROUGHS 6
30 YEARS SETTLES FEB 01/08/2003 02/10/2003 362 865 .23 361 375 .00 1,490 .2 3

370000 . US TREAS BDS DTD
02/15/1996 6 DUE 02-15-2 08/02/2002 02/11/2003 420,246 .74 397,440 .70 22,806 . 0

600000 . US TREAS NTS DTD

10/31/2002 2 .125 DUE 10- 01/06/2003 02/11/2003 605,906 .25 604 351 .68 1 554 . 5

1115000 . US TREAS NTS 5 .875 DU E
11-15-2004 BEO 11-15-200 12/05/2002 02/13/2003 1198929 .88 1197034 .69 1,895 . 1

350000 . FNMA 15 YR PASS-THROUGHS 5
15 YEARS SETTLES FEB 01/15/2003 02/14/2003 358 380 .86 355,250 .00 3,130 .8 6

1060000 . FNMA 15 YR PASS-THROUGHS 6

15 YEARS SETTLES FEB 01/17/2003 02/14/2003 1110639 .84 1106540 .63 4,099 .2 1

72348 .48 FHLMC MULTICLASS SE R

2198 CL PR 7 12-15-2028 09/23/2002 02/18/2003 72,348 .48 75,151 .98 -2,803 .5 0

42679 .79 FHLMC MULTICLASS

PREASSIGN 00133 7 12-15- 09/23/2002 02/18/2003 42,679 .79 44,280 .28 -1,600, 4

179416 .36 FHLMC MULTICLASS SE R

2292 CL PJ 7 10-15-2026 12/23/2002 02/18/2003 179,416 .36 179,780 .80 -364 . 4

170000 . CO MCAST CORP NEW COMCAST

CORP 5 .85 5 .85 DUE 01-15 01/07/2003 02/21/2003 173,309,90 169,765 .40 3,544 .5 0

74106 .67 CMO CWMBS INC PASS THRU

CTFS FOR FUTURE ISSU 200 11/19/2002 02/25/2003 74,106 .67 76,167 .76 -2,061 . 0

176 . FNMA POOL # 382202 7 .02 7

DUE 02-01-2010 REG 12/02/2002 02/25/2003 176 .00 201 .54 -25 . 5
49867 .48 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 02/25/2003 49,867 .48 51,784 .26 -1,916 . 7
3018 .75 FNMA POOL # 641791 6 DU E

05-01-2017 REG 11/15/2002 02/25/2003 3,018 .75 3,134 .78 -116 .0 3
9614 .97 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 02/25/2003 9,614 .97 10,269 .99 -655 .0 2
5242 .25 FNMA PREASSIGN 00638 7 . 5

06-25-2042 06/26/2002 02/25/2003 5,242 .25 5,566 .61 -324 .3 6
7303 .9 FNMA PREASSIGN 00433 7 . 5

05-25-2042 06/17/2002 02/25/2003 7,303 .90 7,748 .98 -445 . 0

4635 .82 FNMA 7,5 07-25-2042 BEO 12/05/2002 02/25/2003 41635 .82 4,990 .75 -354 .9 3

Totals

JSA

3 F0 97 1 1 00 0
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

6043 .15 FHLMC MULTICLASS SE R

2446 CL T-041 7 .5 07-25- 05/31/2002 02/25/2003 6,043 .15 6,399 .60 -356 . 4

90000 . GEN MTRS ACCEP CORP NT DTD

09/12/2001 6,875 DUE 09- 06/20/2002 02/25/2003 89 144 .10 90,591 .30 -1,447, 2

51552 .37 CMO WELLS FARGO MTG
BACKED SECS 2001-27 MTG 09/24/2002 02/25/2003 51,552,37 52,124 .28 -571 .9 1

95614 .38 CMO WELLS FARGO MTG

BACKED SECS 2002-9 TR 20 12/12/2002 02/25/2003 95,614 .38 96,734 .86 -1,120 .48

241000 . US TREAS NTS DTD
08/15/1999 6 DUE 08-15-2 02/20/2003 03/03/2003 281 791 .13 277 279 .18 4,511 .95

640000 . US TREAS NTS DTD

08/15/1999 6 DUE 08-15-2 02/24/2003 03/03/2003 748,700 .00 741,166 .76 7,533 . 2

470000 . US TREAS NTS DTD

10/31/2002 2 .125 DUE 10- 01/06/2003 03/03/2003 475,581 .25 473,408 .82 2,172 .4 3

175000 . FNMA 30 YR PASS-THROUGHS 6
30 YEARS SETTLES MAR 02/10/2003 03/04/2003 182,095 .70 180,742 .19 1,353 .5 1

400000 . US TREAS NTS DTD

08/15/1999 6 DUE 08-15-2 02/24/2003 03/05/2003 469,250 .00 463,218 .75 6,031,25

290000 . US TREAS NTS DTD

10/31/2002 2 .125 DUE 10- 01/06/2003 03/05/2003 293,760 .94 292,103 .31 1,657 .6 3

65000 . COX COMMUNICATIONS INC NE W

NT 2012 7 .125DUE 10-01-2 03/03/2003 03/06/2003 74,473 .75 74,361 .95 111 .8 0

75000, COX COMMUNICATIONS INC NEW

NT 2012 7 .125DUE 10-01-2 03/03/2003 03/06/2003 85,869 .75 85,802 .25 67 .5 0
50000 . COX COMMUNICATIONS INC NE W

NT 2012 7 .125DUE 10-01-2 03/03/2003 03/06/2003 57,495 .00 57,201,50 293 . 5
395000 . US TREAS NTS DTD

08/15/1999 6 DUE 08-15-2 02/24/2003 03/06/2003 463,075 .78 457,428 .52 5,647 .2 6
175000 . FNMA 30 YR PASS-THROUGHS 6

30 YEARS SETTLES MAR 02/10/2003 03/11/2003 182,157 .23 180,742 .19 1,415 . 0
115000 . US TREAS NTS 5 .875 DU E

11-15-2004 BEO 11-15-200 12/05/2002 03/12/2003 123,665 .43 123,517 .19 148 . 2
760000 . FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES MAR 03/05/2003 03/13/2003 769,203 .13 771,875 .00 -2,671 . 8

Totals

Jsn

3F0971 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

760000 . FNMA SINGLE FAMILY MTG 4 . 5
15 YEARS SETTLES MAR 03/13/2003 03/13/2003 766,412 .50 766,412 .5 0

350000 . FNMA 15 YR PASS-THROUGHS 5
15 YEARS SETTLES MAR 02/14/2003 03/13/2003 360,335 .94 357,109 .38 3,226 .56

1060000 . FNMA 15 YR PASS-THROUGHS 6
15 YEARS SETTLES MAR 02/14/2003 03/13/2003 1111385 .16 1109356 .25 2,028 .9 1

345000 . PVTPL CENTERPOINT ENERG Y

HSTN ELEC LLC MTG BD SERI 03/13/2003 03/13/2003 350 299 .20 343 023 .15 7,276 .0 5

280000 . US TREAS BDS DT D
02/15/1996 6 DUE 02-15- 08/02/2002 03/13/2003 325,478 .13 302,968 .75 22,509 . 3

125000 . US TREAS NTS 5 .875 DU E

11-15-2004 BEO 11-15-200 01/24/2003 03/13/2003 134,160 .16 134,265 .66 -105 .5 0

92000 . US TREAS NTS 5 .875 DU E

11-15-2004 BEO 11-15-200 01/24/2003 03/14/2003 98,691 .56 99,054 .53 -362, 9

59499 .79 FHLMC MULTICLASS SE R

2198 CL PR 7 12-15-2028 09/23/2002 03/17/2003 59,499 .79 61,805 .41 -2,305 . 6

34039 .44 FHLMC MULTICLAS S
PREASSIGN 00133 7 12-15- 09/23/2002 03/17/2003 34,039 .44 35,315 .92 -1,276 . 4

195001 .64 FHLMC MULTICLAS S

PREASSIGN 00890 6 02-15- 01/29/2003 03/17/2003 195,001 .64 197,119 .22 -2,117 . 5

760000, FNMA SINGLE FAMILY MTG 4 . 5
15 YEARS SETTLES APR 03/13/2003 03/18/2003 760,890 .63 766,412 .50 -5,521 . 8

240000 . US TREAS BDS DT D
02/15/1996 6 DUE 02-15-2 08/02/2002 03/18/2003 274,275 .00 259,687 .50 14,587 .5 0

725000 . US TREAS NTS DT D

10/31/2002 2 .125 DUE 10- 01/06/2003 03/19/2003 731,796 .88 730,258 .28 1,538 .6 0
265000 . US TREAS BDS DT O

02/15/1996 6 DUE 02-15-2 09/26/2002 03/20/2003 299,367 .19 287,429 .65 11,937, 5
440000 . US TREAS NTS 5 DU E

08-15-2011 REG 03/14/2003 03/20/2003 476,489 .06 485,890 .62 -9,401,5 6
300000 . US TREAS NTS 5 DU E

08-15-2011 REG 03/14/2003 03/20/2003 324,914 .06 331 289 .06 -6,375 .0 0
115000 . PVTPL NATIONWIDE MUT IN S

CO SURP NT 144A7 .875 DUE 03/20/2003 03/21/2003 113,744 .20 111,707,55 2,036,6 5

Totals

JSA

3F0971 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

380000 . FNMA 15 YEARS SINGL E

FAMILY MTO 6 15 YEARS SE 03/13/2003 03/24/2003 396,268 .75 397,990 .63 -1,721 . 8

970000, US AWYS PASS THRU TRS SE R

2000-2 13 CTF CLG 8,02 08- 08/23/2002 03/24/2003 970,000 .00 995,462 .50 -25,462 .5 0

32000 . US TREAS NTS 5 DU E

08-15-2011 REG 03/14/2003 03/24/2003 34,681 .25 35,337 .50 -656 .2 5

760000 . FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES MAY 03/18/2003 03/25/2003 761,068 .75 757,625 .00 3,443 . 7

50938 .3 CMO CWMBS INC PASS THR U

CTFS FOR FUTURE ISSU 200 11/19/2002 03/25/2003 50,938 .30 52,355 .02 -1,416 .7 2

365 79 FNMA POOL # 382202 7 .02 7
DUE 02-01-2010 REG 12/02/2002 03/25/2003 365 .79 418 .87 -53 . 0

25515 .36 FNMA POOL # 569305 6 DU E
06-01-2016 REG 11/15/2002 03/25/2003 25,515 .36 26,496 .11 -980 .7 5

2740 .76 FNMA POOL # 641791 6 DU E
05-01-2017 REG 11/15/2002 03/25/2003 2,740 .76 2,846 .11 -105 .3 5

7166 .52 FNMA PREASSIGN 00433 7 . 5

05-25-2042 06/17/2002 03/25/2003 7,166 .52 7,603 .23 -436 .7 1

3517 .07 FNMA 7 .5 07-25-2042 BEO 12/05/2002 03/25/2003 3,517,07 3,786 .35 -269, 2

7815 .79 FHLMC MULTICLASS SE R

2446 CL T-041 7 .5 07-25- 05/31/2002 03/25/2003 7,815 .79 8,276 .80 -461 .0 1

6399 .23 RESDNTL AST SEC CORP MT G

PASS THRU CTF SER 2000-K 08/07/2002 03/25/2003 6,399 .23 7,072 .30 -673 . 0

40095 .31 CMO WELLS FARGO MTG

BACKED SECS 2001-27 MTG 09/24/2002 03/25/2003 40,095 .31 40,540 .12 -444 .8 1

101056 .95 CMO WELLS FARGO MTG

BACKED SECS 2002-9 TR 20 12/12/2002 03/25/2003 101,056 .95 102,241 .21 -1,184 .2 6
10418 .07 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 03/26/2003 10,418 .07 11,127 .80 -709 .7 3
8319 .77 FNMA PREASSIGN 00638 7 . 5

06-25-2042 06/26/2002 03/26/2003 8,319 .77 8,834 .56 -514 . 7
78000 . US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 01/24/2003 03/26/2003 88,712 .81 89,261 .25 -548 . 4
400000 . BEAR STEARNS COS INC 3 DU E

03-30-2006 BEO 03/19/2003 03/28/2003 403 584,00 400 288 .00 3,296 .0 0
Totals

JS A

3 F 097 1 1 000
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Date Date Gross Sales Cost or Other Short-term

Description Acquired So ld P rice Basis Gain/Loss

65000 . US TREAS NTS 5 DU E
08-15-2011 REG 03/14/2003 03/31/2003 71,357 .81 71 779 .30 -421 . 4

220000 . SLM CORP MEDIUM TERM NT S
BOOK ENTRY TRANCHE # TR 12/03/2002 04/03/2003 226,883 .80 217 003 .60 9,880 .20

281000 . US TREAS NTS DTD
08/15/1999 6 DUE 08-15-2 02/25/2003 04/03/2003 324 313 .52 325,519 .45 -1,205 .9 3

180000 . WEYERHAEUSER CO NT 5 .5 DU E
03-15-2005 BEO 09/26/2002 04/03/2003 190,026 .00 186,157 .80 3,868 .2 0

175000 . WEYERHAEUSER CO NT 5 .5 DUE
03-15-2005 BEO 09/26/2002 04/03/2003 184,821 .00 180 986 .75 3,834 . 2

525000 . WEYERHAEUSER CO NT 5 .5 DU E

03-15-2005 BEO 09/26/2002 04/03/2003 554,363 .25 542,960 .25 11,403 .0 0

680000 . FNMA 15 YEARS SINGL E

FAMILY MTG 6 15 YEARS SE 03/13/2003 04/04/2003 710,281 .25 712,193 .75 -1,912 . 5

95000 . SLM CORP MEDIUM TERM NT S

BOOK ENTRY TRANCHE # TR 12/03/2002 04/04/2003 97,869 .95 93,706 .10 4,163 .8 5

225000 . COX COMMUNICATIONS INC NE W

6 .75 DUE 03-15-2011 BEO 03/06/2003 04/07/2003 247,509 .00 250,884 .15 -3,375 . 1

455000 . SLM CORP MEDIUM TERM NT S

BOOK ENTRY TRANCHE # TR 12/03/2002 04/07/2003 466,971 .05 448,652 .15 18,318 . 9

730000 . US TREAS NTS 5 DU E
08-15-2011 REG 04/07/2003 04/07/2003 791,707 .81 793,554 .11 -1,846 .3 0

135000 . PVTPL PRIN LIFE GLOBAL FO G

I GLOBAL MTN TRANCHE # 03/03/2003 04/08/2003 133,184 .25 134,276 .40 -1,092 .1 5

565000 . US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 04/03/2003 04/08/2003 644,916 .60 645,493 .60 -577 .0 0

631447 . FNMA 30 YEARS SINGL E

FAMILY MTG 5 .5 SETTLES A 04/02/2003 04/09/2003 644,100 .61 642,410 .11 1,690 . 5

175000 . FNMA 30 YEARS SINGL E

FAMILY MTG 6 SETTLES APR 03/11/2003 04/09/2003 181,500 .98 181,617 .19 -116 .2 1

235000 . PVTPL NATIONWIDE MUT IN S

CO SURP NT 144A7 .875 DUE 03/20/2003 04/10/2003 247,264 .65 228,271 .95 18,992 . 7

45000 . PVTPL ING BK N V SUB N T

144A 5 .125 DUE 05-01-201 04/11/2003 04/11/2003 44,991 .00 44,671,95 319 .0 5

Totals

J SA

3FOQ?1 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired So ld Price Basis Gain/ Loss

45000 . PVTPL ING BK N V SUB N T

144A 5 .125 DUE 05-01-201 04/11/2003 04/11/2003 45 022 .95 44,671 .95 351 . 0

45000 . PVTPL ING BK N V SUB N T

144A 5 .125 DUE 05-01-201 04/11/2003 04/11/2003 45,014 .85 44 671 .95 342 .9 0

100000 . US TREAS NTS 5 DU E
08-15-2011 REG 04/07/2003 04/11/2003 108,593 .75 108 417 .97 175 . 7

450000 . US TREAS NTS 5 DU E
08-15-2011 REG 04/08/2003 04/11/2003 488 496 .09 489 042 .98 -546 . 8

350000 . FNMA SINGLE FAMILY MTG 5
15 YEARS SETTLES APR 03/13/2003 04/15/2003 359,173 .83 358,914 .06 259, 7

55970 .81 FHLMC MULTICLASS SE R

2198 CL PR 7 12-15-2028 09/23/2002 04/15/2003 55,970 .81 58,139 .68 -2,168 . 8

33389 .73 FHLMC MULTICLASS

PREASSIGN 00133 7 12-15- 09/23/2002 04/15/2003 33,389 .73 34,641,84 -1,252 .1 1

203272 .52 FHLMC MULTICLAS S
PREASSIGN 00890 6 02-15- 01/29/2003 04/15/2003 203,272 .52 205,479 .92 -2,207 . 4

470000 . PVTPL OH EDISON CO 5 .45

DUE 05-01-2015 BEO 04/15/2003 04/15/2003 475,743 .40 469,783 .80 5,959 .6 0

145000 . PVTPL PRIN LIFE GLOBAL FD G

I GLOBAL MTN TRANCHE # 03/03/2003 04/15/2003 142,836 .60 144,222 .80 -1,386 .20

260000 . US TREAS NTS 5 DU E

08-15-2011 REG 04/08/2003 04/15/2003 282,394 .53 282,932 .34 -537 .8 1

552000, US TREAS NTS 5 DU E
08-15-2011 REG 04/15/2003 04/15/2003 599,437 .50 599,438 .71 -1 .2 1

95000 . FORD MTR CR CO NT 7 .6 DU E

08-01-2005 BEO 10/09/2002 04/16/2003 98,087 .50 88,736 .75 9,350 .75
245000, PVTPL ING BK N V SUB N T

144A 5 .125 DUE 05-01-201 04/11/2003 04/16/2003 247,778 .30 243,213 .95 4,564 .3 5
190000 . PVTPL PRIN LIFE GLOBAL FD G

I GLOBAL MTN TRANCHE # 03/03/2003 04/22/2003 188,478 .10 188,981 .60 -503 .5 0

75000 . AT&T WIRELESS SVCS INC S R

NT 7 .875 DUE 03-01-2011/ 01/30/2003 04/23/2003 84,978 .75 77,625 .00 7,353 .7 5
30000 . AT&T WIRELESS SVCS INC S R

NT 7 .875 DUE 03-01-2011/ 01/30/2003 04/23/2003 34,143 .60 31,050,00 3,093 .6 0

Totals

JSA

3F0971 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

281000 . US TREAS NTS 5 DU E
08-15-2011 REG 04/15/2003 04/23/2003 304,775 .23 305,148 .44 -373 .2 1

67831 .83 CMO CWMBS INC PASS THR U

CTFS FOR FUTURE ISSU 200 11/19/2002 04/25/2003 67 831 .83 69,718 .40 -1,886 . 5

179 .72 FNMA POOL # 382202 7 .02 7
DUE 02-01-2010 REG 12/02/2002 04/25/2003 179 .72 205 .80 -26 . 0

20695 .45 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 04/25/2003 20,695 .45 21,490 .93 -795 . 4

3278 .07 FNMA POOL # 641791 6 DU E
05-01-2017 REG 11/15/2002 04/25/2003 3,278 .07 3,404 .07 -126 . 0

141701 .83 FNMA PREASSIGN 0013 2

5 .75 07-25-2016/09-25-20 02/11/2003 04/25/2003 141,701 .83 143,628 .09 -1,926 .2 6

8468 .2 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 04/25/2003 8,468 .20 9,045 .10 -576 .9 0

9068 .16 FNMA PREASSIGN 00638 7 . 5
06-25-2042 06/26/2002 04/25/2003 9,068 .16 9,629 .25 -561, 0

8080 .96 FNMA PREASSIGN 00433 7 . 5

05-25-2042 06/17/2002 04/25/2003 8,080 .96 8,573 .39 -492 .4 3

5782 .64 FNMA 7 .5 07-25-2042 BEO 12/05/2002 04/25/2003 5,782 .64 6,225 .37 -442 .7 3

8788 .02 FHLMC MULTICLASS SE R

2446 CL T-041 7,5 07-25- 05/31/2002 04/25/2003 8,788 .02 9,306 .38 -518 .3 6
2573 .05 FNMA POOL # 689635 6 DU E

02-01-2033 REG 03/04/2003 04/25/2003 2,573 .05 2,679 .99 -106 . 9
7394 .38 RESDNTL AST SEC CORP MT G

PASS THRU CTF SER 2000-K 08/07/2002 04/25/2003 7,394,38 8,172 .12 -777, 7
4273 .94 CMO WELLS FARGO MTG

BACKED SECS 2001-27 MTG 09/24/2002 04/25/2003 4,273 .94 4,321 .35 -47,4 1
118097 .79 CMO WELLS FARGO MTG

BACKED SECS 2002-9 TR 20 12/12/2002 04/25/2003 118,097 .79 119,481 .75 -1,383 .9 6
40000, DEUTSCHE TELEKOM INTL FI N

B V GTD NT 8 .5DUE 06-15- 03/31/2003 04/28/2003 48,054 .40 46,796 .00 1,258 .410
15000 . DEUTSCHE TELEKOM INTL FI N

B V GTD NT 8 .5DUE 06-15- 03/31/2003 04/28/2003 18,000 .60 17,548 .50 452 .1 0

45000 . US TREAS NTS 5 DU E

08-15-2011 REG 04/15/2003 04/28/2003 49 100,98 48 867 .19 233 . 7
Totals

J SA

3F09 71 1 00 0
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

55000 . PVTPL OH NATL FINL SVCS

INC SR NT 144A 6 .35 DUE 03/20/2003 04/29/2003 55,590 .70 54,822 .35 768 .3 5

610000 . ##SLM CORP MEDIUM TERM NT S

BOOK ENTRY BDS 5 DUE 04- 04/07/2003 04/30/2003 615,447 .30 606,035 .00 9,412 .30

125000 . COMCAST CABLE COMMUNICATI O

NS INC COMCASTCABLE COMM 12/12/2002 05/01/2003 139,605 .00 127,116 .25 12,488, 7

50000 . FORD MTR CR CO NT 7 .6 DU E
08-01-2005 BEO 10/09/2002 05/01/2003 52,625 .00 46,703 .55 5,921 .4 5

80000 . FORD MTR CR CO NT 7 .6 DU E
08-01-2005 BEO 10/09/2002 05/01/2003 84,300 .00 74,725 .68 9,574 .3 2

275000 . GEN MTRS ACCEP CORP NT DT D

09/12/2001 6 .875 DUE 09- 06/20/2002 05/01/2003 281,451,50 276,623 .15 4,828 .35

281000 . US TREAS NTS DTD

10/31/2002 2 .125 DUE 10- 02/20/2003 05/01/2003 284,512 .50 283,973 .12 539 . 3

180000 . #REORG/PREMEX PROJ FDG

MASTER 2/1/22 CONSLDTN 03/18/2003 05/02/2003 204,786 .00 189,158 .40 15,627 . 6

300000 . US TREAS BDS DTD

02/15/1996 6 DUE 02-15-2 09/26/2002 05/05/2003 345,843 .75 343,464 .84 2,378 .9 1

625000 . US TREAS BDS DTD

02/15/1996 6 DUE 02-15-2 10/15/2002 05/05/2003 719,921 .88 708,273 .76 11,648 .1 2

185000 . US TREAS BDS 5 .375 DU E

02-15-2031 BEO BEO 04/10/2003 05/05/2003 200,262 .50 197,747 .66 2,514 . 8

60000 . US TREAS NTS 5 DU E

08-15-2011 REG 04/16/2003 05/05/2003 65,465 .63 65,294 .53 171 .1 0

145000 . US TREAS NTS 5 DU E

08-15-2011 REG 04/16/2003 05/05/2003 157,874 .41 157,541 .60 332 .8 1

TOTAL PRE-MAY 6TH CAPITAL G A INS (LOSSES) 40517488 .00 40251516 .00 265,973 . 0

POST-MAY 5TH CAPITAL GAINS (LOSSES )

325000 . PVTPL NY LIFE INS CO 144 A

NT 5 .875 DUE 05-15-2033/ 05/05/2003 05/06/2003 327 886,00 321 828 .00 6,058 .0 0

95000 #REORG/PREMEX PROJ FD G

MASTER 2/1/22 CONSLDTN 03/18!2003 05/06/2003 108 775 .00 99 833 .60 8,941 .4 0
Totals

JSA

3F0971 1 000
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Schedule D Detail o f Short-term Cap ital Gains and Losses

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basi s Gain/Loss

380000 . US TREAS NTS 5 DU E

08-15-2011 REG 04/22/2003 05/06/2003 415,253 .91 413,539 .10 1,714 .8 1
15000 . FORD MTR CR CO NT 7 .6 DU E

08-01-2005 BEO 10/09/2002 05/07/2003 15,825 .00 14,011 .06 1,813 . 9
600000, US TREAS BDS DT D

02/15/1996 6 DUE 02-15-2 11/15/2002 05/08/2003 705,562 .50 672,841,01 32,721 . 4
490000 . AOL TIME WARNER INC 6 .7 5

DUE 04-15-2011/04-19-200 05/09/2003 05/09/2003 541 572,50 538,960 .80 2,611 .70
537000 . US TREAS BDS DTD

02/15/1996 6 DUE 02-15-2 11/15/2002 05/09/2003 630,807 .19 602,782 .50 28,024, 6
710000, US TREAS NTS 5 DU E

08-15-2011 REG 04/30/2003 05/09/2003 787,600 .78 776,432 .86 11,167,9 2
631447 . FNMA 30 YR PASS-THROUGH S

5 .5 30 YEARS SETTLES MAY 04/09/2003 05/12/2003 654,090 .29 641,708 .01 12,382 . 2
175000, FNMA 30 YR PASS-THROUGHS 6

30 YEARS SETTLES MAY 04/09/2003 05/12/2003 1 82,034 .18 180,851 .56 1,182 .6 2
310000 . US TREAS NTS 5 DU E

08-15-2011 REG 05/01/2003 05/12/2003 345,177 .73 339,654 .22 5,523 .5 1
95000 . #REORG/PREMEX PROJ FDG

MASTER 2/1/22 CONSLDTN 03/18/2003 05/13/2003 111,131 .00 99,833 .60 11,297 .40
350000 . FNMA 5 15 YEARS SETTLES 04/15/2003 05/15/2003 362,796 .88 357,546 .88 5,250 .0 0
53991 .09 FHLMC MULTICLASS SER

2198 CL PR 7 12-15-2028 09/23/2002 05/15/2003 53,991,09 56,083 .25 -2,092 .1 6
35354,56 FHLMC MULTICLAS S

PREASSIGN 00133 7 12-15- 09/23/2002 05/15/2003 35,354 .56 36,680 .36 -1,325 .8 0
205827 .8 FHLMC MULTICLASS

PREASSIGN 00890 6 02-15- 01/29/2003 05/15/2003 205,827 .80 208,062 .94 -2,235, 1
320000 . US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 05/09/2003 05/15/2003 370,275 .00 367,201 .09 3,073 .9 1
700000, US TREAS NTS 6,125 DU E

08-15-2007 REG PUT 05/09/2003 05/20/2003 813,695 .31 806,476 .56 7,218 .7 5
2055000 . US TREAS NTS DTD

10/31/2002 2 .125 DUE 10- 04/03/2003 05/20/2003 2082935 .16 2077723 .10 5,212 .0 6
500000 . PVTPL ASIF GLOBAL FIND XI X

SR NT 144A 4 .9 DUE 01-1 01/09/2003 05/21/2003 527 385 .00 498 435,00 28 950 . 0
Totals

JSA

3F0571 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales most or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

110000 . CIGNA CORP 7 .4 DU E
05-15-2007 REG 03/20/2003 05/21/2003 126 562 .70 120 538 .00 6,024 .70

300000 . GEN MTRS NS FIN CO GTD N T

6 .85 DUE 10-15-2008/10-1 07/30/2002 05/21/2003 309,198 .00 302,076 .00 7,122 . 0

945000 . US TREAS NTS DTD

10/31/2002 2 .125 DUE 10- 04/22/2003 05/21/2003 957,809 .18 954,983 .05 2,826 .1 3

275000, PVTPL CONSUMERS ENERGY CO

CMS 5 .375 04/15/2013 5 .3 04/23/2003 05/22/2003 292 102 .25 273,688 .25 18,414 .0 0

800000 . US TREAS BDS DID
02/15/1996 6 DUE 02-15-2 11/21/2002 05/22/2003 992,062 .50 893,345 .00 98,717 .5 0

500000 . US TREAS NTS 5 DU E
08-15-2011 REG 05/21/2003 05/22/2003 568,242 .19 557,722 .10 10,520 . 0

2000000 . US TREAS NTS DTD

04/30/2003 1 .625 DUE 04- 05/21/2003 05/22/2003 2011328 .13 2011250 .00 78 .1 3

925862 .25 CMO WELLS FARGO MTG

BACKED SECS 2002-4 TR CL 01/30/2003 05/22/2003 928,176 .91 949,587 .47 -21,410 .5 6

83842 .01 CMO CWMBS INC PASS THRU

CTFS FOR FUTURE ISSU 200 11/19/2002 05/27/2003 83,842 .01 86,173 .87 -2,331 .8 6

243 .7 FNMA POOL # 382202 7 .02 7
DUE 02-01-2010 REG 12/02/2002 05/27/2003 243 .70 279 .06 -35 .3 6

50246 .83 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 05/27/2003 50,246 .83 52,178 .19 -1,931 .3 6

6433 .28 FNMA POOL # 641791 6 DU E

05-01-2017 REG 11/15/2002 05/27/2003 6,433 .28 6,680 .56 -247, 2

17185 .64 FNMA POOL # 675661 5 .5 04/04/2003 05/27/2003 17,185 .64 17,830 .10 -644 .46

144047 .04 FNMA PREASSIGN 0013 2

5 .75 07-25-2016/09-25-20 02/11/2003 05/27/2003 144,047 .04 146,005 .18 -1,958 . 1

9866 .64 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 05/27/2003 9,866 .64 10,538 .80 -672 .1 6

8722 .04 FNMA PREASSIGN 00638 7 . 5
06-25-2042 06/26/2002 05/27/2003 8,722,04 9,261,72 -539 . 6

7468 .09 FNMA PREASSIGN 00433 7 . 5

05-25-2042 06/17/2002 05/27/2003 7,468 .09 7,923 .18 -455 . 0

6258 .08 FNMA 7 .5 07-25-2042 BEO 12/05/2002 05/27/2003 6,258 .08 6,737 .21 -479 .1 3

Totals

JSA

3F097 1 1 000
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

11431 .42 FHLMC MULTICLASS SER

2446 CL T-041 7 .5 07-25- 05/31/2002 05/27/2003 11 431 .42 12 105 .70 -674 . 2

10957 .91 FNMA POOL # 689635 6 DU E
02-01-2033 REG 03/04/2003 05/27/2003 10 957 .91 11,413 .35 -455 . 4

7549 .4 RESDNTL AST SEC CORP MT G

PASS THRU CTF SER 2000-K 08/07/2002 05/27/2003 7,549 .40 8,343 .45 -794 .0 5

109879 .04 CMO WELLS FARGO MTG
BACKED SECS 2002-9 TR 20 12/12/2002 05/27/2003 109,879 .04 111,166 .69 -1,287 .65

110000 . CIGNA CORP 7 .4 DU E
05-15-2007 REG 03/20/2003 05/28/2003 126,714 .50 120,538 .00 6,176 . 5

290000 CIGNA CORP 7,4 DU E

05-15-2007 REG 03/20/2003 05/28/2003 334,358 .40 317,782 .00 16,576 .40

134137 74 CMO WELLS FARGO MT G

BACKED SECS 2002-4 TR CL 01/30/2003 05/28/2003 134,137,74 137,575 .02 -3,437 . 2

165000, HSEHD FIN CORP 6 .5 DU E

01-24-2006 BEO PUT 11/25/2002 05/29/2003 183,394 .20 167,240 .70 16,153 .5 0

385000 . US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 05/09/2003 05/29/2003 448,073 .83 443 .562 .11 4,511 .7 2

138000 . US TREAS NTS 5 DU E

08-15-2011 REG 05/21/2003 05/29/2003 156,554 .53 157,001 .96 -447 .43

95000 . US TREAS BDS DTD

02/15/1996 6 DUE 02-15-2 11/21/2002 05/30/2003 116,022 .46 105,910 .16 10,112 .3 0

241000, US TREAS NTS DT D

10/31/2002 2 .125 DUE 10- 04/22/2003 06/02/2003 243,861 .88 243,466 .49 395 . 3
290000 . US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 05/09/2003 06/03/2003 337,136 .33 334,111 .72 3,024 .6 1
151000 . US TREAS NTS 5 DU E

08-15-2011 REG 05/21/2003 06/03/2003 171,715 .31 171,791 .99 -76 . 6
295000 . COMCAST CORP NEW NT 5, 3

DUE 01-15-2014/01-14-201 05/12/2003 06/04/2003 306,295 .55 294,504 .40 11,791,1 5
92000 . US TREAS BD5 DT D

02/15/1996 6 DUE 02-15-2 11/21/2002 06/05/2003 113,404 .38 102,565 .62 10,838 .7 6
109000 . US TREAS BDS OTD

02/15/1996 6 DUE 02-15-2 12/04/2002 06/05/2003 133,648 .481 120,960 .20 12,688, 2

Totals

JSA

3 F U971 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

690000 . US TREAS NTS DTD
04/30/2003 1 .625 DUE 04- 05/23/2003 06/05/2003 695,794 .92 693,873 .25 1,921, 6

320000 . US TREAS NTS 5 DU E

08-15-2011 REG 06/04/2003 06/06/2003 362 739 .52 363,975 .001 -1,235 . 4

631447 . FNMA TBA POOL 5 .5 30 VR
t

JUN 06-01-2030 REG 05/12/2003 06/09/2003 657 740 .85 651,377,05 6,363 .80

175000, FNMA 30 YR PASS-THROUGHS 6

30 YEARS SETTLES JUN 05/12/2003 06/10/2003 182,136 .72 181,726 .56 410,1 6

345000 . KINDER MORGAN INC KINDER 12/03/2002 06/10/2003 403,256 .70 350,896 .05 52,360 .6 5
150987 .73 FNMA POOL # 689635 6 DU E

02-01-2033 REG 03/04/2003 06/11/2003 156,932 .87 157,263 .15 -330 . 2

90000 . KINDER MORGAN INC KINDER 12/03/2002 06/11/2003 105,037 .20 91,538 .10 13,499 . 1

130000 . KINDER MORGAN INC KINDER 12/03/2002 06/12/2003 152,634 .30 132,221 .70 20,412 .6 0

355000 . US TREAS NTS 5 DU E

08-15-2011 REG 06/10/2003 06/12/2003 408,638 .28 407,569 .14 1,069 . 1

350000 . US TREAS NTS DTD

04/30/2003 1 .625 DUE 04- 05/23/2003 06/12/2003 353,500,00 351,955 .08 1,544 .92
760000 . FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES JUN 05/20/2003 06/13/2003 783,007,81 776,200 .00 6,807 .8 1
700000, FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES JUN 03/25/2003 06/13/2003 721,628,91 697,593 .75 24,035 .1 6
350000 . FNMA SINGLE FAMILY MTG 5

15 YEARS SETTLES JUN 05/15/2003 06/13/2003 363,685 .55 361,703 .13 1,982 .4 2
52417 .49 FHLMC MULTICLASS SE R

2198 CL PR 7 12-15-2028 09/23/2002 06/16/2003 52,417 .49 54,448 ,67 -2,031 . 1
26691 .05 FHLMC MULTICLASS

PREASSIGN 00133 7 12-15- 09/23/2002 06/16/2003 26,691,05 27,691,96 -1,000 .9 1
178716 .79 FHLMC MUL_TICLASS

PREASSIGN 00890 6 02-15- 01/29/2003 06/16/2003 178,716 .79 180,657 .53 -1,940, 7
75000 . CITIGROUP INC 5 .875 DUE 02/11/2003 06/17/2003 83,167,50 74,716 .50 8,451,00
70000 . US TREAS BDS 5,375 DU E

02-15-2031 BEO BEO 06/17/2003 06/17/2003 82,425 .00 82,425 .0 0
45000, PVTPL OH NATL FINL SVC S

INC SR NT 144A 6 .35 DUE 03/20/2003 06/18/2003 48,402 .45 44,854 .65 3,547 . 8

Totals

JSA

3FOP7 7 1 000
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis amain/Loss

350000 . US TREAS NTS DT D

04/30/2003 1 .625 DUE 04- 05/23/2003 06/18/2003 352,583 .98 351,955 .08 628 .90

260000 . US TREAS NTS 6 .125 DU E
08-15-2007 REG PUT 05/09/2003 06/19/2003 302,798 .44 299,548 .44 3,250 .00

140000 . US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 05/21/2003 06/19/2003 163,121 .88 162,288 .44 833 . 4

.01 CMO WELLS FARGO MTG
BACKED SECS 2002-4 TR CL 01/30/2003 06/24/2003 0 .01 0 .0 1

57925 .4 CMO CWMBS INC PASS THR U
CTFS FOR FUTURE ISSU 200 11/19/2002 06/25/2003 57 925 .40 59 536 .45 -1,611 .0 5

182 .64 FNMA POOL # 382202 7 .027

DUE 02-01-2010 REG 12/02/2002 06/25/2003 182 .64 209,14 -26 . 5

544,08 FNMA POOL # 545443 5 .8 8

DUE 12-01-2011 REG 05/09/2003 06/25/2003 544 .08 620 .68 -76 .6 0

91530 .79 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 06/25/2003 91,530 .79 95,049 .01 -3,518 .22

6643 .21 FNMA POOL # 641791 6 DU E

05-01-2017 REG 11/15/2002 06/25/2003 6,643 .21 6,898 .56 -255 .3 5

29249 .42 FNMA POOL # 675661 5,5 04/04/2003 06/25/2003 29,249 .42 30,346 .27 -1,096 . 8

136214 .94 FNMA PREASSIGN 0013 2

5 .75 07-25-2016/09-25-20 02/11/2003 06/25/2003 136,214 .94 138,066 .61 -1,851 . 6

10374 .27 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 06/25/2003 10,374 .27 11,081 .02 -706 . 7

10137 .24 FNMA PREASSIGN 00638 7 . 5
06-25-2042 06/26/2002 06/25/2003 10,137 .24 10,764 .48 -627 . 2

9000,16 FNMA 7,5 07-25-2042 BEO 12/05/2002 06/25/2003 9,000 .16 9,689 .23 -689 . 0

15284 .6 FNMA POOL # 689635 6 DU E

02-01-2033 REG 03/04/2003 06/25/2003 15,284 .60 15,919 .87 -635 . 2

40000 . FORD MTR CR CO NT 7 .6 DU E

08-01-2005 BEO 10/09/2002 06/25/2003 43,100 .00 37,362 .84 5,737 .1 6

15000 . FORD MTR CR CO NT 7 .6 DU E

08-01-2005 BEO 10/09/2002 06/25/2003 16,162 .50 14,011,07 2,151 .4 3

80000 . FORD MTR CR CO NT 7 .6 DU E

08-01-2005 BEO 10/09/2002 06/25/2003 86,200 .00 74,725 .68 11,474 . 3

Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

45000 . FORD MTR CR CO NT 7 .6 DU E

08-01-2005 BEO 10/09/2002 06/25/2003 48,487 .50 42,033 .19 6,454 .3 1

6216 .42 RESDNTL AST SEC CORP MT G

PASS THRU CTF SER 2000-K 08/07/2002 06/25/2003 6,216 .42 6,870 .26 -653 . 8

25805 .64 CMO WELLS FARGO MTG
BACKED SECS 2002-9 TR 20 12/12/2002 06/25/2003 25,805 .64 26,108 .05 -302 .4 1

435000 . US TREAS BIDS DTQ
02/15/1996 6 DUE 02-15-2 01/07/2003 06/26/2003 522 407 .81 484,058 .63 38,349 . 1

100000 . US TREAS NTS DT D

04/30/2003 1 .625 DUE 04- 05/23/2003 06/26/2003 100 531,25 100 558 .59 -27 . 3

59000 . US TREAS BDS DTD
02/15/1996 6 DUE 02-15-2 01/07/2003 06/27/2003 70,062 .50 66,151 .44 3,911 .0 6

330000 . US TREAS NTS 6 .125 DU E
08-15-2007 REG PUT 05/28/2003 06/27/2003 380,299 .22 383,101 .79 -2,802 . 5

332000 . US TREAS NTS DT D

04/30/2003 1 .625 DUE 04- 05/23/2003 06/27/2003 333,932 .34 333,854 .53 77,81

55000 . GEN MTRS CORP 8 .25 DU E

07-15-2023 BEO 06/26/2003 07/01/2003 54,338 .90 54,561 .10 -222 . 2

115000 US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 05/28/2003 07/01/2003 132,878 .91 133,593 .16 -714 .2 5

180000 . US TREAS NTS DT D

04/30/2003 1 .625 DUE 04- 05/29/2003 07/01/2003 181,153 .13 181,132,04 21, 0

80000 . US TREAS NTS DT D
04/30/2003 1,625 DUE 04- 05/23/2003 07/01/2003 80,528 .13 80,446 .87 81 .26

205000 . GEN MTRS CORP SR NT 8 .37 5
DUE 07-15-2033REG 06/26/2003 07/02/2003 202,478 .50 202,177 .15 301 . 3

200000 . US TREAS BDS DTD
02/15/1996 6 DUE 02-15-2 03/13/2003 07/02/2003 238,828 .13 228,678 .32 10,149 .8 1

405000 . US TREAS NTS 5 DU E

08-15-2011 REG 06/12/2003 07/02/2003 454,058 .79 465,096 .49 -11,037 .70

175000 . US TREAS NTS DT D

04/30/2003 1 .625 DUE 04- 05/29/2003 07/02/2003 176,237 .30 176,114 .26 123 . 0

370000 . US TREAS NTS DTD 00025

3 .625 DUE 05-15-2013 RE 07/02/2003 07/03/2003 370,549,22 372,630 .47 -2,081 .25

Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

--,
Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

125000 . UTD MEXICAN STS MEDIUM

TERM NTS BOOK ENTRY NT 04/08/2003 07/08/2003 126 062 .50 124,252 .50 11 ,8 1 G U O

105000 . GEN MTRS CORP SR NT 8 .375

DUE 07-15-2033REG 06/26/2003 07/09/2003 104 748 .00 103,554 .15 1 13 .8 5

80000 . PVTPL MNGRVE BAY PASS-THR U

TR AST BCKD CAP CMMTT MN 07/03/2003 07/09/2003 80,212 .00 80,000 .E 212 . 0

340000, US TREAS NTS D7D

04/30/2003 1 .625 DUE 04- 05/30/2003 07/09/2003 341,939 .06 342,152 .46 -213 .4 0

390000 . FNMA SINGLE FAMILY MTG 5
30 YEARS SETTLES JUL 06/27/2003 07/10/2003 394,798 .83 395,8 1 6 .41 -1,017 . 5

340000 . FNMA SINGLE FAMILY MTG 5
30 YEARS SETTLES JUL 06/27/2003 07/10/2003 344,077 .34 345,232 .81 -1,155 . 4

630000, FNMA 30 YR PASS-THROUGH S

5 .5 30 YEARS SETTLES JUL 06/09/2003 07/10/2003 648,998 .44 653,329 .69 -4,331 .25

370000 . FHLMC 30 YR PARTN CTF (PC )
7 30 YEARS SETTLES JUL 05/15/2003 07/10/2003 375,376 .56 375,550 .00 -173 . 4

590000, US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 06/30/2003 07/10/2003 680,159 .38 684,413 .05 -4,253 . 6
273000 . US TREAS NTS 5 DU E

08 -15-2011 REG 06/17/2003 07/10/2003 302,838 .05 312,704 .06 -9,866 .0 1
910000 . US TREAS NTS DTD

04/30/2003 1 .625 DUE 04- 06/06/2003 07/10/2003 915,829 .69 915,932 .18 -102 . 4
210000 . COMCAST CORP NEW COMCAS T

CORP 7 .05 DUE 03-15-2033 03/12/2003 07/11/2003 235,890,90 208,987 .80 26,903 .1 0
165000, US TREAS NTS 6 .125 DU E

08-15-2007 REG PUT 06/30/2003 07/11/2003 189,988 .48 190,987 .50 -999 . 0
760000, FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES JUL 06/13/2003 07/14/2003 774,279 .69 781,337 .50 -7,057 .8 1
700000, FNMA SINGLE FAMILY MTG 4, 5

15 YEARS SETTLES JUL 06/13/2003 07/14/2003 712,714 .84 719,250 .00 -6,535 .1 6
350000, FNMA SINGLE FAMILY MTG 5

15 YEARS SETTLES JUL 06/13/2003 07/14/2003 361,429 .69 362,906 .25 -1,476 .5 6
630000 FNMA TBA POOL #9999999 5 . 5

DUE 08-16-2029 REG 07/10/2003 07/14/2003 648,186 .33 646,931,25 1,255, 0

Totals

JS A

3F0971 1 Opp
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

390000 . US TREAS BDS DTD

02/15/1996 6 DUE 02-15-2 03/24/2003 07/14/2003 453 862 .50 444,613 .90 9,248 .6 0
93000 . US TREAS NTS 5 DU E

08-15-2011 REG 07/07/2003 07/14/2003 103 535 .16 104,584 .02 -1,048 .8 6

620000 . US TREAS NTS 5 DU E

08-15-2011 REG 07/07/2003 07/14/2003 686,020 .31 687 933 .60 -1,913 . 2

40671 .26 FHLMC MULTICLA5S SE R

2198 CL PR 7 12-15-2028 09/23/2002 07/15/2003 40,671 .26 42,247 .27 -1,576 .0 1
23369 .49 FHLMC MULTICLASS

PREASSIGN 00133 7 12-15- 09/23/2002 07/15/2003 23,369 .49 24 245 .85 -876 .3 6
69423 .49 FHLMC MULTICLAS S

PREASSIGN 00890 6 02-15- 01/29/2003 07/15/2003 69,423 .49 70,177 .38 -753, 8
105000 . GEN MTRS ACCEP CORP NT 4 . 5

DUE 07-15-2006 BEO 06/26/2003 07/15/2003 106,377 .60 104,919,15 1,458 . 4
110000 . PVTPL MNGRVE BAY PASS-THRU

TR AST BCKD CAP CMMTTMN 07/03/2003 07/15/2003 109,017 .70 110,000 .00 -982 . 3
22000 0 . PVTPL MNGRVE BAY PASS-THR U

TR AST BCKD CAP CMMTTMN 07/03/2003 07/15/2003 218,196 .00 220,000 .00 -1,804 .0 0
48000, US TREAS NTS DT D

08/15/1999 6 DUE 08-15-2 02/25/2003 07/15/2003 56,068 .13 55,710 .00 358 .1 3
285000 . US TREAS NTS 5 DU E

08-15-2011 REG 07/09/2003 07/15/2003 311,807 .81 316,258 .52 -4,450,7 1
274000, US TREAS NITS 5 DU E

08-15-2011 REG 07/10/2003 07/15/2003 297,747 .58 304,649 .68 -6,902 .1 0
165000 COMCAST CABLE COMMUNICATI O

NS INC COMCASTCABLE CO M 02/21/2003 07/16/2003 186,999 .45 173,304 .45 13,695 . 0
75000 . GEN MTRS CORP SR NT 8 .375

DUE 07-15-2033REG 06/26/2003 07/16/2003 73,539,75 73,967 .25 -427 .5 0
150000, US TREAS NTS 5 DU E

08-15-2011 REG 07/10/2003 07/16/2003 163,839 .84 166,804 .69 -2,964 .8 5
37000 . US TREAS NTS 5 DU E

08-15-2011 REG 07/10/2003 07/16/2003 40,413 .83 41,145 .16 -731 .3 3
800000 . US TREAS NTS 5 DU E

08-15-2011 REG 07/15/2003 07/17/2003 870,031 .25 887,941 .72 -17,910, 4

Totals
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

625000 PVTPL WMC FIN USA LTD B D

144A 6 .25 DUE 05-15-2033 05/05/2003 07/17/2003 617 012 .50 623,812 .50 -6,800 . 0

265000 . US TREAS BDS DTD

02/15/1996 6 DUE 02-15-2 05/02/2003 07/18/2003 301,220 .12 303,086 .26 -1,866 . 1

79000 . US TREAS NTS 5 DU E
08-15-2011 REG 07/15/2003 07/18/2003 86,011 .25 86,665 .47 -654, 2

40000 . GEN MTRS CORP SR NT 8 .37 5
DUE 07-15-2033REG 06/26/2003 07/21/2003 38,922 .80 39,449 .20 -526 . 4

680000 . FNMA SINGLE FAMILY MTG 5

30 YEARS SETTLES AUG 07/10/2003 07/22/2003 668,312 .50 685,646 .88 -17,334 .3 8

281231 .81 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 07/23/2003 310,278 .43 300,390 .72 9,887 .7 1

95000 . US TREAS NTS 5 DU E
08-15-2011 REG 07/15/2003 07/23/2003 102,856 .05 104,217 .97 -1,361 .9 2

340000, FNMA SINGLE FAMILY MTG 5
30 YEARS SETTLES AUG 07/14/2003 07/24/2003 334,315 .63 342,853 .13 -8,537 . 5

309288,79 FNMA POOL # 728788 5

08-01-2033 BEO 06/03/2003 07/24/2003 304,069 .55 316,030 .32 -11,960 . 7

320000 US TREAS NTS QT D

04/30/2003 1 .625 DUE 04- 07/23/2003 07/24/2003 320,950 .00 321,290 .67 -340 . 6

53965 .91 CMO CWMBS INC PASS THRU

CTFS FOR FUTURE ISSU 200 11/19/2002 07/25/2003 53,965 .91 55,466 .84 -1,500 .93
246 .54 FNMA POOL # 382202 7,02 7

DUE 02-01-2010 REG 12/02/2002 07/25/2003 246 .54 282,32 -35 . 7
684,59 FNMA POOL # 545443 5 .8 8

DUE 12-01-2011 REG 05/09/2003 07/25/2003 684 .59 780 .97 -96 . 3
71661,17 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 07/25/2003 71,661 .17 74,415 .65 -2,754, 4
6345 .84 FNMA POOL # 641791 6 DU E

05-01-2017 REG 11/15/2002 07/25/2003 6,345 .84 6,589 .76 -243 .9 2
21825 .34 FNMA POOL # 675661 5 .5 04/04/2003 07/25/2003 21,825 .34 22,643 .79 -818 .45
114902 .54 FNMA PREASSIGN 0013 2

5,75 07-25-2016/09-25-20 02/11/2003 07/25/2003 114,902 .54 116 464 .50 -1,561 .96
9457,55 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 07/25/2003 9,457 .55 10 101 .85 -644 .3 0
Tota l s

JSA

3F0471 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

8017 .18 FNMA 7 .5 07-25-2042 BEO 12/05/2002 07/25/2003 8,017 .18 8,631 .00 -613 . 8

10293 .69 CMO MASTR AS T

SECURITIZATION TR 2003-6 06/02/2003 07/25/2003 10,293 .69 10,451 .31 -157 .62

6530,47 RESDNTL AST SEC CORP MTG

PASS THRU CTF SER 2000-K 08/07/2002 07/25/2003 6,530 .47 7,217 .34 -686 . 8

175000 . US TREAS NTS DI D
08/15/1999 6 DUE 08-15-2 07/25/2003 07/25/2003 200,197 .27 199,882 .81 314 .4 6

30151 .96 CMO WELLS FARGO MTG
BACKED SECS 2003-6 TR C 06/05/2003 07/25/2003 30,151 .96 30,924 .67 -772 .7 1

63000 0 . FNMA 30 YR PASS-THROUGHS

5 .5 30 YEARS SETTLES SEP 07/14/203 07/28/2003 630,393 .75 646,291 .41 -15,897 .6 6

125000 . PVTPL PCCW-HKT CAP NO 2

LTD GTD NT 144A 6 DUE 0 07/10/2003 07/28/2003 122,380 .00 124,416 .25 -2,036, 2

255000 . SLM CORP MEDIUM TERM NT S

BOOK ENTRY 5 .625 DUE 08- 07/14/2003 07/28/2003 238,504 .05 252,513 .75 -14,009 .70

225000 . US TREAS BDS 5 .375 DU E
02-15-2031 BEO BEO 07/28/2003 07/28/2003 231,503 .91 231,503 .9 1

260000 . DEUTSCHE TELEKOM INTL FI N

B V NT 5 .25 DUE 07-22-20 07/15/2003 07/29/2003 251,417 .40 258,005 .80 -6,588 . 4

135000 . GEN MTRS CORP 8 .25 DU E

07-15-2023 BEO 06/26/2003 07/31/2003 130,442 .40 133,922 .70 -3,480 .3 0

300000 . US TREAS NTS 5 DU E
08-15-2011 REG 07/15/2003 07/31/2003 319,546 .88 327,559 .06 -8,012 . 1

330000 . US TREAS NTS 5 DU E

08-15-2011 REG 07/15/2003 08/01/2003 345,417 .19 359,906 .25 -14,489 .0 6

21000 . US TREAS NTS DT D

04/30/2003 1 .625 DUE 04- 07/23/2003 08/05/2003 20,992 .62 21,084 .49 -91, 8

115000 . PVTPL ASIF GLOBAL FIND XI X

SR NT 144A 4 .9 DUE 01-1 03/06/2003 08/06/2003 112,566 .60 116,055 .10 -3,488 .5 0

760000, FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES AUG 07/14/2003 08/07/2003 749,282 .81 771,437 .50 -22,154, 6

700000 . FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES AUG 07/14/2003 08/07/2003 691 660 .16 710,937 .50 -19,277 . 3

350000 . FNMA SINGLE FAMILY MTG 5
15 YEARS SETTLES AUG 07/14/2003 08/07/2003 353 281 .25 360 609 .38 -7,328 .1 3

Totals

JSA
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Schedule D Detail of Short-term Capital gains and posses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

390000 . FNMA SINGLE FAMILY MTG 5
30 YEARS SETTLES AUG 07/14/2003 08/07/2003 379,914 .84 393,290 .62 -13,375 . 7

340000 . FNMA TBA POOL #9999999 5 . 5

DUE 08-16-2029 REG 07/31/2003 08/07/2003 341,474 .22 340,956 .25 517 . 9

370000 . FHLMC GOLD SINGLE FAMILY 5
30 YEARS SETTLES AUG 07/10/2003 08/07/2003 360,056 .25 373 960 .16 -13,903 .9 1

680000 . FNMA SINGLE FAMILY MTG 4 . 5
30 YEARS SETTLES AUG 07/22/2003 08/08/2003 644,300 .00 645 575 .00 -1,275 .0 0

525000 . US TREAS NTS 6 .125 DU E
08-15-2007 REG PUT 06/30/2003 08/13/2003 587,015 .63 607,687 .50 -20,671 .8-7

798000 . US TREAS NTS 5 DU E
08-15-2011 REG 07/28/2003 08/13/2003 835,312 .73 865,441 .60 -30,128 . 8

45098 .89 F HLMC MULTICLASS SE R
2198 CL PR 7 12-15-2028 09/23/2002 08/15/2003 45,098 .89 46,846 .47 -1,747 . 5

24811 .22 FHLMC MULTICLASS
PREASSIGN 00133 7 12-15- 09/23/2002 08/15/2003 24,811 .22 25,741,64 -930 .42

45000 . PVTPL PCCW-HKT CAP NO 2
LTD GTD NT 144A 6 DUE 0 07/10/2003 08/20/2003 43,310 .70 44,789 .85 -1,479 . 1

45000 . PVTPL PCCW-HKT CAP NO 2
LTD GTD NT 144A 6 DUE 0 07/10/2003 08/21/2003 43,213 .05 44,789 .85 -1,576 .8 0

58513 .62 CMO CWMBS INC PASS THR U

CTFS FOR FUTURE ISSU 200 11/19/2002 08/25/2003 58,513 .62 60,141 .03 -1,627 .4 1

9040 .76 FNMA REMIC SER 2000-2 7
AN 6 08-25-2030 06/11/2003 08/25/2003 9,040 .76 9,391 .09 -350 .3 3

3048 .33 FNMA POOL # 254799 5

07-01-2023 BEO 06/19/2003 08/25/2003 3,048 .33 3,130 .25 -81 . 9

6271 .06 FNMA POOL # 254800 5 .5 06/18/2003 08/25/2003 6,271 .06 6,504 .26 -233 .20

982 .34 FNMA POOL # 254831 5
08-01-2023 BEO 06/19/2003 08/25/2003 982 .34 1,008 .51 -26 . 1

185 .59 FNMA POOL # 382202 7 .027

DUE 02-01-2010 REG 12/02/2002 08/25/2003 185 .59 212 .52 -26 .9 3

551 .33 FNMA POOL # 545443 5 .88

DUE 12-01-2011 REG 05/09/2003 08/25/2003 551 .33 628 .95 -77 .6 2

28040 .07 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 08/25/2003 28 040 .07 29,117 .86 -1,077 .7 9

Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-te ;m

Description Acquired Sold Price Basis Gam/joss

7227 .19 FNMA POOL # 641791 6 DU E
05-01-2017 REG 11/15/2002 08/25/2003 7,227 .19 7,504,98-277 . 7

24830 .77 FNMA POOL # 675661 5 .5 04/04/2003 08/25/2003 24,830 .77 25,761 .92 -931, 1

132228 .47 FNMA PREASSIGN 0013 2

5 .75 07-25-2016/09-25-20 02/11/2003 08/25/2003 132,228 .47 134,025 .95 -1,797 . 4

9211 .43 FNMA 7 .5 07-25-2042 BEO 12/05/2002 08/25/2003 9,211,43 9,916 .68 -705 .2 5

1253 .3 FNMA POOL # 720196 5 .5 07/09/2003 08/25/2003 1,253 .30 1,290 .90 -37 . 6

711 .2 FNMA POOL # 728788 5
08-01-2033 BEO 06/03/2003 08/25/2003 711 .20 726 .70 -15 .5 0

8344 .25 CMO MASTR AST

SECURITIZATION TR 2003-6 06/02/2003 08/25/2003 8,344 .25 8,472 .02 -127, 7

55018 .97 CMO WELLS FARGO MTG

BACKED SECS 2003-6 TR C 06/05/2003 08/25/2003 55,018 .97 56,428 .96 -1,409 . 9

,01 FNMA POOL # 728788 5

08-01-2033 BEO 06/03/2003 08/26/2003 0 .01 0,0 1

206000 . FRANCE TELECOM SA NT STE P
UP 03-01-2011 BEO 01/14/2003 08/26/2003 245,838 .34 234,219 .34 11,619 .0 0

25000 . FORD MTR CR CO NT 5 .8 DU E
01-12-2009 BEOPUT 08/07/2003 09/04/2003 24,411 .50 24,283 .00 128 . 5

70000 . FRANCE TELECOM SA NT STE P

UP 03-01-2011 BEO 04/03/2003 09/04/2003 83,185 .90 82,457 .29 728 .6 1

60000 . PVTPL PCCW-HKT CAP NO 2

LTD GTD NT 144A 6 DUE 0 07/1 0 /2003 09/05/2003 57,811 .80 59,719 .80 -1,908 .0 0

375000, UTD MEXICAN STS MEDIU M

TERM NTS BOOK ENTRY NT 04/08/2003 09/08/2003 374,531 .25 372,757 .50 1,773 .7 5
550000 . US TREAS NTS 5 DU E

08-15-2011 REG 08/26/2003 09/09/2003 584,203 .13 580,617 .00 3,586 .1 3
680000 . FNMA SINGLE FAMILY MTG 4 . 5

30 YEARS SETTLES SEP 08/08/2003 09/10/2003 642,175 .00 642,175 .0 0

330000 . FNMA SINGLE FAMILY MTG 5

30 YEARS SETTLES SEP 08/07/2003 09/10/2003 324,714 .84 320,203 .13 4,511 .7 1
390000 . FNMA SINGLE FAMILY MTG 5

30 YEARS SETTLES SEP 08/07/2003 09/10/2003 382,535 .16 369,450 .00 13,085 .1 6
340000 . FNMA 30 YR PASS-THROUGH S

5 .5 30 YEARS SETTLES 5EP 08/07/2003 09/10/2003 342 271 .09 340 106 .25 2,164 .84
Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales
co

st or Otl~ar Short-term

Description Acquired Sold Price Basis Gain/Loss

F 3 0000 I-NM A S I NGI_ L FAMILY M1G 6

30 YEARS SETTLES SEP 07/28 /2003 09/10/2003 645,430 08 644 ,125, 781 1,304 3 0

370000 FHLMC GO LD SINGLE FAMILY 5

30 YEARS SETTLES SEP 08/07 /2003 09/10/2003 362,108,59 358 ,712 .11 3,396 . 4

55000, N VTPI QBF INS GROUP LT D

SUB FXD/FLTG RATE NT 144 06/12/2003 09/11/2003 51 330 .40 55,000 .00 -3,6 69 . 6 0

321000 . US TREAS BDS DT D

02/15/1996 6 DUE 02-15 -2 05/02/2003 09/11/2003 349,6 89 . 38 368,535 .58 -18,846 .2 0

33000 US TREAS NTS 5 DU E

08-15-2011 REG 08/26/2003 09/11/2003 35,184 .96 34,669 .34 515 .6 2

32000 US TRFAS NTS 5 DU E

08-1 5 -201 1 REG 08/26/2003 09/11/2003 34,105 .00 33,61 8 .75 486 .2 5

7000 00 FNMA SINGLE FAMILY MTG 4, 5

15 Y EARS SETTLES SEP 08/07/2003 09/15/2003 700,437 50 687,750 00 12,687 5 0

760000 . FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES SE P 08/07/2003 09/15/2003 760,475 00 748,231 25 12, 243 .7 5

35000 0 FNMA 15 YEARS SINGL E
FAMILY MTG 5 15 YEARS SE 08/07/2003 09/15/2003 355,851 .56 352,187 .50 3,664 0 6

37585 .66 FHLMC MULTICLASS SE R

2198 CL PR 7 12-15-2028 09/23/2002 09/15/2003 37,585 66 39,042 10 .----1,456 4

23400 68 FHLMC MULTICLASS
PREASSIGN 00133 7 12-15- 09/23/2002 09/15/2003 23,400 .68 24,278 20 -877 .5 2

58005 .68 FHLMC MULTICLASS

PREASSIGN 00705 5 07-15- 12/03/2002 09/15/2003 58,005 .68 60,054 .01 -2,048 .3 3
43429 .59 FHLMC MULTICLASS SE R

2513 CL GK 5 08-15-2028 08/01/2003 09/15/2003 43,429 .59 43,904 .60 - 475 0 1
2899 .23 PVTPL SYSTEMS 2001 AS T

TR SERIES-2001 CLB 7 .156 07/23/2003 09 /15/2003 2,899 .23 3,218 .61 -319, 3
172000 . US TREAS BDS DT D

02/15/1996 6 DUE 02-15-2 05/05/2003 09/16/2003 187,453 .13 197,539 .06 -10,085 .9 3
340000 . US TREAS NTS 5 DU E

08-15-2011 PEG 08/28/2003 09/16/2003 363,773 .44 357,458 .00 6,315 .4 4
12000 0 . US T REAS NTS 5 DUE

08 -15-2011 REG 08/28/2003 09/16/2003 128,484 .38 126,187 .50 2,296 . 8

Total s
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

390000 . FNMA SINGLE FAMILY MTG 5
30 YEARS SETTLES OCT 09/10/2003 09/17/2003 385,490 .63 380,981 .25 4,509 . 3

485000 . US TREAS NITS 5 DU E
08-15-2011 REG 08/28/2003 09/17/2003 521,659 .18 510 007 .81 11,651, 3

246000 . US TREAS NTS 6 .125 DU E
08-15-2007 REG PUT 08/01/2003 09/18/2003 277 903 .13 277,352 .19 550 . 9

305000 . PVTPL OH NATL FINL SVCS

INC SR NT 144A 6 .35 DUE 03/20/2003 09/19/2003 314,839 .30 304,014 .85 10,824 .45

45000 . FRANCE TELECOM SA NT STE P

UP 03-01-2011 BEO 04/23/2003 09/22/2003 54,038 .70 53,995 .05 43 .6 5

84000 . FRANCE TELECOM SA NT STE P
UP 03-01-2011 BEO 04/23/2003 09/22/2003 100,973 .88 100,908 .17 65 .7 1

175000, FRANCE TELECOM SA NT STE P
UP 03-01-2011 BEO 04/03/2003 09/22/2003 210,526 .75 210,329 .00 197 .7 5

85000, FRANCE TELECOM SA NT STE P

UP 03-01-2011 BEO 04/28/2003 09/22/2003 102,073 .10 102,761 .35 -688 .2 5

88000 . US TREAS BDS DTD
02/15/1996 6 DUE 02-15-2 05/05/2003 09/22/2003 96,260 .31 101,110 .62 -4,850,3 1

265000 . US TREAS NTS 5 DU E

08-15-2011 REG 08/28/2003 09/22/2003 282,783 .98 278,664 .06 4,119 .9 2

700000 . FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES OCT 09/15/2003 09/24/2003 698,687 .50 697,375 .00 1,312 .5 0

28974 .79 CMO CWMBS INC PASS THR U

CTFS FOR FUTURE ISSU 200 11/19/2002 09/25/2003 28,974 .79 29,780 .65 -805 .86

19797 .59 FNMA REMIC SER 2000-2 7
AN 6 08-25-2030 06/11/2003 09/25/2003 19,797 .59 20,564 .75 -767 .1 6

3467 .93 FNMA POOL # 254799 5
07-01-2023 BEO 06/19/2003 09/25/2003 3,467 .93 3,561 .13 -93 .2 0

6829 .57 FNMA POOL # 25480 0 5 .5 06/18/2003 09/25/2003 6,829 .57 7,083 .54 -253 . 9
1143 62 FNMA POOL # 254831 5

08-01-2023 BEO 06/19/2003 09/25/2003 1,143 .62 1,174 .09 -30 . 4
186 .87 FNMA POOL # 382202 7,02 7

DUE 02-01-2010 REG 12/02/2002 09/25/2003 186 .87 213 .99 -27 .1 2
554 .58 FNMA POOL # 545443 5 .8 8

DUE 12-01-2011 REG 05/09/2003 09/25/2003 554,58 632 .65 -78 . 0
Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

34224 .67 FNMA POOL # 555528 6
04-01-2033 BEO 07/24/2003 09/25/2003 34,224 .67 35,165 .85 -941 . 1

124074 .34 FNMA POOL # 569305 6 DUE-
06-01-2016 REG 11/15/2002 09/25/2003 124,074 .34 128,843 .45 -4,769 .1 1

5286 .62 FNMA POOL # 641791 6 DU E
05-01-2017 REG 11/15/2002 09/25/2003 5,286 .62 5,489 .82 -203 .2 0

13077 .99 FNMA POOL # 645367 6 .5 07/24/2003 09/25/2003 13,077 .99 13,744,15 -666,1 6

26668 .55 FNMA POOL # 675661 5 .5 04/04/2003 09/25/2003 26,668 .55 27,668 .62 -1,000 . 0

30905 .18 FNMA PREASSIGN 0013 2

5 .75 07-25-2016/09-25-20 02/11/2003 09/25/2003 30,905 .18 31,325 .30 -420 .1 2

9944 .68 FNMA PREASSIGN 00075 SERI
2002 T16 CL A2 7 07-25-2 07/23/2003 09/25/2003 9,944 .68 10,805 .52 -860 . 8

7552 .76 FNMA 7 .5 07-25-2042 BEO 12/05/2002 09/25/2003 7,552 .76 8,131,02 -578
.2 6

1245 .25 FNMA POOL # 720196 5 .5 07/09/2003 09/25/2003 1,245 .25 1,282 .61 -37 .3 6

401 .57 FNMA POOL # 728728 5 .5 07/24/2003 09/25/2003 401 .57 406 .21 -4 . 6

14079 .15 CMO MASTR AST
SECURITIZATION TR 2003-6 06/02/2003 09/25/2003 14,079 .15 14,294 .74 -215 . 5

245000 . US TREAS NTS DTD

04/30/2003 1 .625 DUE 04- 09/22/2003 09/25/2003 245,890 .04 245,535 .94 354 .1 0

35471,81 CMO WELLS FARGO MT G

BACKED SECS 2003-6 TR CT 06/05/2003 09/25/2003 35,471 .81 36,380 .86 -909 . 0

157339 .3 FNMA POOL # 555528 6
04-01-2033 BEO 07/24/2003 09/26/2003 162,403 .66 161,666 .13 737 .5 3

403000 . US TREAS NTS DTD

04/30/2003 1 .625 DUE 04- 09/22/2003 09/26/2003 404,936,29 403,881 .56 1,054 .7 3

165000 . PVTPL NORSKE SKOGINDUSTRI E

R ASA BD 144A 6 .125 DUE 09/29/2003 09/29/2003 167,097 .15 164,300 .40 2,796 . 7

150000 . PVTPL NORSKE SKOGINDUSTRI E

R ASA NT 2033 144A 7 .125 09/29/2003 09/29/2003 153,304 .50 149,587 .50 3,717 . 0

340000 . PVTPL PCCW-HKT CAP NO 2

LTD GTD NT 144A 6 DUE 0 09/16/2003 09/29/2003 340,088 .40 329,111 .83 10,976 . 5

180000 . US TREAS BDS DT D

02/15/1996 6 DUE 02-15-2 05/06/2003 09/29/2003 202,028 .91 207,113 .91 -5,085 .0 0

195000 . US TREAS NTS 5 DU E

08-15-2011 REG 09/05/2003 09/29/2003 211 338 .87 205 313 .09 6 025 . 7

Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

60000 . PVTPL NORSKE SKOGINDUSTRI E

R ASA NT 2033 144A 7 .125 09/29/2003 09/30/2003 61,683 .00 59,835 .00 1,848 .0 0

125000 . FNMA 30 YR PASS-THROUGH S

5 .5 30 YEARS SETTLES OC 09/10/2003 10/03/2003 126,386 .72 125,390 .63 996 . 0

680000 . FNMA SINGLE FAMILY MTG 4 . 5
30 YEARS SETTLES OCT 09/10/2003 10/08/2003 647,460 .94 640,050 .00 7,410 .9 4

215000, FNMA 30 YR PASS-THROUGH S

5 .5 30 YEARS SETTLES OC 09/10/2003 10/08/2003 217,494 .34 215 671 .87 1,822 . 4

370000 . FHLMC GOLD SINGLE FAMILY 5
30 YEARS SETTLES OCT 09/10/2003 10/08/2003 364,796 .88 360,865,63 3,931 . 2

760000 FNMA SINGLE FAMILY MTG 4 . 5
15 YEARS SETTLES OCT 09/15/2003 10/09/2003 757,743 .75 757,150 .00 593 .75

350000, FNMA SINGLE FAMILY MTG 5

15 YEARS SETTLES OCT 09/24/2003 10/09/2003 355,304 .69 355,906 .25 -601 .5 6

700000 . FNMA SINGLE FAMILY MTO 5
15 YEARS SETTLES OCT 09/24/2003 10/09/2003 710,609 .38 710,664 .06 -54 . 6

330000 . FNMA SINGLE FAMILY MTG 5
30 YEARS SETTLES OCT 09/10/2003 10/09/2003 324,714 .84 323,400 .00 1,314 . 8

630000, FNMA 30 YR PASS-THROUGHS 6

30 YEARS SETTLES OCT 09/10/2003 10/09/2003 646,192 .97 643,190 .63 3,002, 3

155000, FNMA 30 YR PASS-THROUGHS 6

30 YEARS SETTLES OCT 09/26/2003 10/09/2003 159,062 .70 159,874 .02 -811 .3 2

390000, FHLMC GOLD SINGLE FAMILY 5

30 YEARS SETTLES OCT 09/17/2003 10/09/2003 382,824 .61 384,759 .38 -1,934 . 7

180000, GEN MTRS CORP SR NT 8 .37 5

DUE 07-15-2033REG 07/31/2003 10/14/2003 189,653 .40 172,948 .90 16,704 .5 0

680000 . US TREAS NTS 5 DU E
08-15-2011 REG 09/22/2003 10/14/2003 723,057 .81 729,993 .32 -6,935 .5 1

680000, US TREAS NITS 5 DUE

08-15-2011 REG 10/02/2003 10/14/2003 723,057 .81 737,692 .19 -14,634, 3
185000 . ALLSTATE CORP 6 .9 DEB DU E

05-15-2038 12/03/2002 10/15/2003 201,909,00 194,634 .80 7,274, 2
10440 .66 FHLMC MULTICLASS SE R

2497 CL BM 5 02-15-2022 09/25/2003 10/15/2003 10,440,66 10,607 .06 -166, 4

Totals

J S A

3F0971 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term
Description Acquired So ld P rice Basis Gain/Loss

80134 .52 FHLMC MULTICLASS
PREASSIGN 00705 5 07-15- 12/03/2002 10/15/2003 80,134 .52 82,964 .27 -2,829 .7 5

21914 .85 FHLMC MULTICLASS SE R

2513 CL QK 5 08-15-2028 08/01/2003 10/15/2003 21,914 .85 22,154,54 -239 . 6
125000 . PVTPL NY LIFE INS CO 144 A

NT 5 .875 DUE 05-15-2033/ 05/07/2003 10/16/2003 120,500 .00 127,815 .00 -7,315 .0 0
75000 . PVTPL NY LIFE INS CO 144 A

NT 5 .875 DUE 05-15-2033/ 05/07/2003 10/16/2003 71,867 .25 76,689 .00 -4,821 .7 5
35000 . FORD MTR CR CO NT 7 DUE 09/16/2003 10/17/2003 35,242 .55 34,817 .65 424 .9 0
15000 . FORD MTR CR CO NT 7 DUE 09/16/2003 10/20/2003 15,132 .90 14,921 .85 211, 0
31492,8 LB COML CONDUIT MTG TR

SER 1998-C1 CL-A26,4 MT 12/13/2002 10/20/2003 31,492 .80 33,741 .58 -2,248 . 7
180000 . GEN MTRS CORP 8 .25 DU E

07-15-2023 BEO 10/14/2003 10/21/2003 189,484 .20 188,942 .40 541 .8 0
125000, PVTPL NY LIFE INS CO 144 A

NT 5,875 DUE 05-15-2033/ 05/07/2003 10/21/2003 122,032 .50 127,815 .00 -5,782 .5 0
70000, FORD MTR CR CO NT 7 DUE 09/16/2003 10/22/2003 67,386 .90 69,635 .30 -2,248 .4 0

740000, US TREAS NTS 5 DU E

08-15-2011 REG 10/02/2003 10/22/2003 788,678 .13 804,374 .22 -15,696 . 0
75000, GEN MTRS CORP SR NT 8 .37 5

DUE 07-15-2033REG 10/21/2003 10/23/2003 78,304 .50 78,657,75 -353 .2 5
395000, CITIGROUP INC 5 .875 DUE 06/17/2003 10/24/2003 388,774 .80 401,713 .40 -12,938 . 6
61812,38 FNMA POOL # 555528 6

04-01-2033 BEO 07/24/2003 10/24/2003 63,473 .59 63,512 .22 -38 .6 3
79088,31 FNMA POOL # 555528 6

04-01-2033 BEO 07/24/2003 10/24/2003 81,238 .52 81,263 .24 -24 .72
135000 US TRFAS BDS DT D

02/15/1996 6 DUE 02-15-2 05/06/2003 10/24/2003 149,064 .26 155,555 .86 -6,491 .6 0
415000 . US TREAS BDS DT D

02/15/1996 6 DUE 02-15-2 05/07/2003 10/24/2003 458,737 .11 483,790 .90 -25,053 . 7
125000 . US TREAS BDS 5 .375 DU E

02-15-2031 BEO BEO 10/24/2003 10/24/2003 128,852 .54 129,804 .69 -952 .1 5
125000, US TREAS BDS 5 .375 DU E

02-15-2031 BEO BEO 09/29/2003 10/24/2003 129,248 .06 131,855 .47 -2,607, 4

Totals

Asa
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Schedule D Detail of Sho rt-term Capital Gains and Losses - - - ~ - - ~ -

Date Date Gross Sales Cost or Other Short-tern .

Description Acquired Sold Price Basis Gain/Loss

175000 . US TREAS NTS DTD 0003 2

4 .25 DUE 08-15-2013 REG 09/29/2003 10/24/2003 174,541 .99 177,460 .94 -2,918 .9 5

46348 62 CMO CWMBS INC PASS THRU
CTFS FOR FUTURE ISSU 200 11/19/2002 10/27/2003 46,348 .62 47,637 .69 1,289, 0

20196 .63 FNMA REMIC SER 2000-27
AN 6 08-25-2030 06/11/2003 10/27/2003 20,196 .63 20,979 .25 -782 .6 2

2685,28 FNMA POOL # 254799 5

07-01-2023 BEO 06/19/2003 10/27/2003 2,685 .28 2,757 .45 -72 . 1

5006,16 FNMA POOL # 254800 5 .5 06/18/2003 10/27/2003 5,006 .16 5,192 .33 -186 . 1

1145,23 FNMA POOL # 254831 5

08 -01-2023 BEO 06/19/2003 10/27/2003 1,145,23 1,175 .7 -30 .5 1

250 .66 FNMA POOL # 382202 7 .02 7

DUE 02-01-2010 REG 12/02/2002 10/27/2003 250 .66 287 .03 -36 . 3

694 .82 FNMA POOL # 545443 5 .8 8

DUE 12-01-2011 REG 05/09/2003 10/27/2003 694,82 792 .64 -97, 8

70 .51 FNMA POOL # 555528 6

04-01-2033 BEO 07/24/2003 10/27/2003 70 .51 72 .45 -1, 9

43610 .67 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 10/27/2003 43,610 .67 45,286 .95 -1,676 . 2

4783 .87 FNMA POOL # 641791 6 DU E

05-01-2017 REG 11/15/2002 10/27/2003 4,783 .87 4,967 .75 -183 . 8

5194 .81 FNMA POOL # 645367 6 .5 07/24/2003 1 0/27/2003 5,194 .81 5,459 .42 -264 .6 1
18732 .96 FNMA POOL # 675661 5 .5 04/04/2003 10/27/2003 18,732 .96 19,435 .45 -702 . 4
10965 .83 FNMA PREASSIGN 00075 SE R

2002 T16 CL A2 7 07-25-2 07/23/2003 10/27/2003 10,965 .83 11,915 .06 -949 .2 3
12456,67 FNMA 7,5 07-25-2042 BEO 12/05/2002 10/27/2003 12,456 .67 13,410,38 -953 .7 1
1555 .03 FNMA POOL # 720196 5 .5 07/09/2003 10/27/2003 1,555 .03 1,601 .68 -46 . 6
396,89 FNMA POOL # 728728 5 .5 07/24/2003 10/27/2003 396 .89 401 .48 -4 . 5

7212 .34 CMO MASTR AS T

SECURITIZATION TR 2003-6 06/02/2003 10/27/2003 7,212 .34 7,322 .78 -110 . 4
13238 .62 CMO WELLS FARGO MTG

BACKED SECS 2003-6 TR C 06/05/2003 10/27/2003 13,238 .62 13,577 .89 -339 . 2
85000 . GEN MTRS CORP SR NT 8 .375

DUE 07-15-2033REG 10/21/2003 10/28/2003 89,125 .05 89,145,45 -20 .4 0

Totals

Asa

3FD577 I 000
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Date Date Gross Sales Cost o r Other Short-term

Description Acquired Sold Price Basis Gain/Loss

420000 . FNMA SINGLE FAMILY MTG 4 .5 _
15 YEARS SETTLES NOV 10/09/2003 10/30/2003 418,884 .38 417,375 .00 1,509 .3 8

265000 . PVTPL CENTERPOINT ENERG Y

HSTN ELEC LLC MTG BD SER 07/18/2003 10/30/2003 290,084 .90 294 502 .45 -4,417 .55

195000, TIME WARNER COMPANIES IN C

7 .75 DUE 06-15-2005 REG 05/01/2003 11/04/2003 211,489 .20 213 640 .05 -2,150 .85

210000 . US TREAS NTS 5 DU E

08-15-2011 REG 10/24/2003 11/04/2003 223,871 .48 223,976 01 -104 .5 3

225000 . LONG BEACH MTG LN TR

2001-4 AST BACKED CTF CL 07/11/2003 11/06/2003 224,859 .38 205,875 .00 18,984 . 3

1061000 . US TREAS BD STRIPPED PRI N
PMT 08-15-2026REG 09/11/2003 11/06/2003 291,446 .09 306,594 .67 -15,148 . 5

315000 . US TREAS NTS DT D

04/30/2003 1 .625 DUE 04- 10/28/2003 11/06/2003 314,766 .21 315,910 .55 -1,144, 3

45000 . AOL TIME WARNER INC 6 .7 5

DUE 04-15-2011/04-19-200 07/15/2003 11/07/2003 49,201 .20 50,496 .75 -1,295 . 5

40000 . AOL TIME WARNER INC 6 .7 5

DUE 04-15-2011/04-19-200 07/15/2003 11/07/2003 43,708 .40 44,886 .00 -1,177 .6 0

110000 . AOL TIME WARNER INC 6 .75

DUE 04-15-2011/04-19-200 07/15/2003 11/07/2003 120,538 .00 123,436 .50 -2,898 . 5
340000 . FNMA SINGLE FAMILY MTG 4 . 5

15 YEARS SETTLES NOV 10/09/2003 11/07/2003 336,360 .94 337,875 .00 -1,514 .06
680000, FNMA SINGLE FAMILY MTG 4 . 5

30 YEARS SETTLES NOV 10/08/2003 11/07/2003 639,412 .50 645,575 .00 -6,162 .5 0
350000 . FNMA SINGLE FAMILY MTG 5

15 YEARS SETTLES NOV 10/09/2003 11/07/2003 352,912 .11 354,265 .63 -1,353 . 5
330000 . FNMA SINGLE FAMILY MTG 5

30 YEARS SETTLES NOV 10/09/2003 11/07/2003 321,969 .14 323,503 .13 -1,533 . 9
215000 . FNMA TBA POOL #9999999 5, 5

DUE 11-15-2029 REG 10/08/2003 11/07/2003 215,688 .67 216,679 .69 -991 .0 2
155000 . FNMA 30 YR PASS-THROUGHS 6

30 YEARS SETTLES NOV 10/09/2003 11/07/2003 158,681 .25 158,584 .38 96, 8
630000, FNMA 30 YR PASS-THROUGHS 6

30 YEARS SETTLES NOV 10/09/2003 11/07/2003 644,593 .36 644 175 .00 418 .3 6

Totals

JS A
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Schedule D Detail of Short-term Capital Gains and Losses

Date

Description Acquired

370060, fHL MC COLD SINGLE FAMILY 5

30 YEAR S SET T LES NOV -------10/09/2003-

3 90000 FHI MC GO L D SINGL E FAMIL Y 5
30 YEARS SETTLES NOV 10/09/2003

490000 US IREAS NTS 6 125 DU E
08-15-2007 REG PUT 08/ 01/2003

7 00000 FNMA SING LE FAMI LY MTG 5
75 YEARS SETTLES NOV 10/09/2003

810 9 ,19 FHLMC MULTICLASS SE R
2497 CL BM 5 0 2-1 5-2022 0 9/25/ 2003

38350 3 7 (=H LMC MULTICLAS S
PR E ASSIGN 00705 5 07- 15- 12/03/ 2002

1877 1 2 FHLMC MULTICLA S S SEP 25 1 3
CL GK 5 08-1 5-2028 08/ 01/2003

:340000 . US T RFAS NTS DTD
04/30/2003 1,625 DUE 04- 11/12/2003

375000 U S TREAS N T S DT D
04/30/2003 1 .625 DUE 04- 11/12/2003

4399 .94 LB COML CONDUIT MTG TR
SE R 1998-C1 CL-A26 .4 MT 12 /13/2002

290000 US TREAS NTS 5 DU E
08-15-2011 REG 10/30/2003

125000, AO L TIME WARNER INC 6 .75
DUE 04-15-2011/04-19-200 0 7/16/2003

70 0000, US TREAS BDS DTD
02/15/1996 6 DUE 02-15-2 07/09/2003

380000 US TREAS NTS 6 .125 DU E
08 -15-2007 REG PUT 10/28/2003

11 0000 . US TREAS NTS 5 DU E
08-15-2011 REG 10/30/2003

385000 . US TREAS NTS 5 DU E
08-15-2011 REG 1 1/13/2003

105000 . US TREAS NTS 5 DU E
08-15-201 1 R EG 10 /30/ 200 3

I I Totals

S4

SP I11 -11 1 C OO

- ANW644 656U 04/02/2004 17 :30 :05

Date

Sold

11 /07/200 3

11/0 7/200 3

11 /10/2003

11/13/20 03

11/1 7/2003

11/17/200 3

11/17/2003

11/17/2003

11/17/2003

11/18/2003

11/18!200 3

11/19/200

Gross Sales
Price

60 .865 . 6

380,143 36

548 .474 .6 1

12 ,468 .7

$,109 . 1

38,350 . 3

18 .771 2

340,770 .31

375,908 .2 C

4,399 .94

312, 7 12 .8

138 ,

11/19/2003 777,437 .5

11/19!2003 426 .371 . 8

11/19/2003 118,653 . 9 1

11/19/20031 113,276 . 9

26-09295 39

Cost or UH ier Short-ter m
Basis Gain/Loss

3b2,021 88 -1,156 2 5

__383,209_38 -3,066 .02

549,297 .65 -823 .04

708,531 .25 3,9 37 5 C

8,238 .43 -129 .2 4

39,704 .62 -1,354 2 E

18,976 .5 1 -205 3 1

339,778 52 991 . 7

374,692 .38 1,215 8 2

4,714 12 -314 1 E

309,581,10 3,131 . 7

140,308,201 1 .529, 4

839,516 21 -62,078 .7 1

426,169,69 202 .1

117,003 .91 1,650, 010

11,685 54 1,591 . 4
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Schedule D Detail of Sho rt-term Capital Gains and Losses

Date

Descripti on Acquired

1 15000 A OL T IM E WARNER INC 6 .75
DUE 04-15-2011/04-19-200 07/16/2003

302000 US TRCAS NTS DI D
02/ 15 /200 1 5 DUE 02-15- 2 11/ 17/2003

5400 0 US TREAS NTS DTD 0004 0
4 25 DUE 11-15-2013 REG 11/19/2003

46000 US TREAS NTS DTD 0004 0
4 .25 DUE 11-15-2013 REG 11/19/2003

1 0 1 16 56 I NMA POO L # 555528 6
04-01-2033 BEO 07/24/2003

65000 LIBERTY MEDIA CORP NFW N T
3 .5 DUE 09-25-2006/09-24 09/18/2003

65000 . LIB ER TY MEDIA CORP NEW N T
3 .5 DUE 09-25-2006/09 -24 09/18/2003

440000 US TRESS NTS 5 DU F
08-15-2011 REG 11/13/2003

140000 AOL TIME WARNER INC 6 7 5
DUE 04-15-2011/04-19-200 09/11/2003

330 000 FNMA SIN GLE FAMILY MTG 5
30 YEARS SETTLES DEC 11/07/2003

628000, US TREAS NTS DTD
02/15/2001 5 DUE 02-15-2 11/17/2003

8681 .72 FNMA REMIC SER 2000-2 7

AN 6 08-25-2030 06/11/2003
2401 , 44 FNMA POOL # 254799

07-01-2023 BE O
2845 .53 FNMA POOL # 254800 5 5
1 15 4 . 28 FNMA P OOL # 254831 5

08-01-2023 BE O
189 . 88 FNMA POOL # 382202 7 .027

DUE 02-01-2010 REG
56 1,96 FNMA POOL # 545443 5 .8 8

DUE 12-01-2011 REG
7297 .27 FNMA POOL # 555528 6

nn_n 1 _ 0 n 00 own

To t als

J 54

- ANW644 656U 04/02/2004 17•30 .05

06/19/2003
06/18/2003

06/19/2003

12/02/2002

05/09/2003

Date

Sold

11/20/200 3

11/20/200 3

11/20/2 003

11/20/2003

11/21/2003

11/21/200 3

11/21/2003

11/21/2003

11/24/2003

11/24/2003

11/24/2003

11/25/2003

11/25/2003
11/25/2003

11/25/2003

11/25/2003

11/25/200 3

26-0929',

Gross Sales

Price

127,920 25

325,758 .9 1

54,248 .91

46, 231 .80

10, 11 6 . 56

65, 148 .8 5

65 , 113 . 7 E

473 .962 .5 C

155,979 .6C

325,668 .7

675,394 .3 8

8,681 .72

2,401 .44
2,845 .5

1 .154 .2 8

18 9

40

1051 U' UIhP. I

Basis

125 , 349 70

326 .207 .1 !

54,0 42 1

46, 035 .9

10,394 .7

64,426 7

64,426 7

Short-teem
Gaunr'Loss

-1 ,429_4 F

448 .2

2 06 . 7

1195 .86.

-278 .2 1

722 1 E

687 0E

6,689 .0 C7374-41-

154,926 .50

320,925 .00

678,338 .1 2

9,018 .14

2,465 .98
2,951 .35

1,185 .0 3

217 .43

641 07

1 , 053 . 1

4,743 . 7

-2,94 3 7

-336 . 4

-64 .5
-105 . 8

-30 .7

- 27 . 5

-79 1 1
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Schedule D Detail of Short-term Capital Gains and Losses

Date
Description Acquired

9 780 07-FNMA POOL-#--645367-6 .5 07/24/2003
11306, 2 1 FNMA POOL # 67566 1 55 04/04/2003
6 0.52 29 FNMA REM IC TR2002-6 6

CL-VD 6 .04-25-2020 06/10/2003
11450 .46 FNMA 7 5 07-25-2042 BEO 12%05/200 2
3183 24 FNMA POOL # 713296 5 .5 10/03/2003
5074 .07 FNMA POOL # 720196 5 5 07/09/2003
400 .3 FNMA POOL # 728728 5 .5 07/24/2003
8999 .34 CMO MAS TI; AS T

SECURIIIZATION TR 2003-6 06/02/2003
41000 0 PO LAND REP B D 5 .25 DU E

01 15-2014 BEO 10/22/2003
10 054 3 2 CMO WEL IS FARGO MT G

BACKED SECS 2003-6 TR C1 06/05/2003
664004 FNMA PREASSIGN 00075 SE R

20 02 T16 CL A2 7 07-25-2 07/23/2003
100000 F'V TPL HUT C HISON WHAMPOA

INTL 03 /33 LTD GTD NT 14 11/1 9/2003
100000 PVTPL HUTCHISON WHAMPOA

I N T L 03/33 LTD GTD NT 1 11/19/2003
1400 00 PVTPL HUTCHISON WHAMPO A

INTL 03/33 LTD GTD NT 14 11/19/2003
1 00000 . PVTPL HUTCHISON WHAMPO A

I N T L 03/33 LTD GTD NT 1 11/19/2003
8579 .62 CMO WA M UT MTG SECS COR P

2003-MS 6 CL III-A-1 4 .55 10/ 0 1/ 2003
145000 PV TPL H U TCHISON WHAMPOA

INTL 03/33 LTD GTD NT 1 11/19/2003
100000 P VTP L HUTCHISU N WHAMPOA

INTL 03/33 LTD GTD NT 1 11/19/2003
100000 . PVTPL HUTCHISON WHAMPOA

INTL 03/33 LTD GTD NT 14 11/19/2003
29000 HSEHD FIN CORP HSB C

4,125000 PCT 20081215 4,12/03/200 3

Total s

I SA

F' il' I 1 J00

- ANW644 656U 04I02/2004 17 :30 :05

Date

Sold

11/25/200 3
11/25/2003

11/25/2003
11/25/2003
11/25/2003
11/25/2003
11/25/2003

11/25/2003

11/25/2003

11/25/200 3

1 1/ 26 / 2003

11 /26/20 03

1 1/26/20 03

11/26/200 3

11/26/200 3

11/26/2003

12/01/2003

12/02/200 3

12/02/200

12/03/20 0

26-09295

Gross Sales
Price

9,780 . 0

14 .3 0 6 2

Cost or Other ~ Short-term
Basis :,a i r,/Los s

10,278_241 _ -498 i

14 , 84 2_69- 536 . 4f

11,450 .46 12,327 .14 -8_76 .6 f

6,052 .29 6,339 .77 -287 4f

3,183 .24 3,221 .54 -38 3 (
5 07 4 07 5 226 2° - 'r`' `' '

400 .30 404 .9

8,999 .34 9,137 .1 4

416, 305 .80 409,471 .10

10,054 .32 10,311 99

6, 640 04 7,214 .8 2

100,417 .00 99,897 .00

100,529 00 99,897 .00

140,649 .601 139,683 .6 0

100,308 .00 9,77 4

8,579 .6

144,472 .2

100,15 1 .0

100,032 . 0

28,945 . 1

41

8,700 .2

144,850 . 6

99,774 .0

- 4 6':

- 137 .8 C

6 , 834 7C

-25 7 6 .

-574 7 E

520,OC

632 OC

966,OC

534 .O C

-120 .6

-378 . 4

377, 0

99,774 .00 258 .0

28,916 .77 28 . 4
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Schedule D Detail of Snort-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

DQscn ton Acquired Sold Price Basis Gain/Loss

10 0000 _ F'V f P L H U T C H I S O N WH AMP O A

INTL 03/ 33 LTD GTD NT 14 1 1/19/200 3 12/03/2003 1 01,1 99 .00 9 9, 774_ .001 "i, 4 25 0 0

10000 0, PVTPL HUTCHISON WHAMPOA

I NTL 03 /33 LTD GTD NT 14 11/19/20 03 12/03/2003 101 ,982 . 00 99,774 . 00 2,208 0

185000 U N I O NBA NC/1L CORD SUB N T

5,25 DUE 12 - 16-2013 REG 12/03/2003 12/03/2003 185,3 97,75 184,328 .45 1,069 .3 0

1850 00, UNIONBANCAL CORP SU B N T

5, 25 DUE 12-16-2013 REG 12/03/2003 12/03/2003 185,569 .80 184,492 .9 5 1,076 . 8 5

52 5000 US TRE A S 130S DTD

02/15/1996 6 DU E 02-15-2 07/17/2003 12/03/20 03 573,070 .31 606,626 .30 -33,555 . 9

90000 US TREAS NTS 6 1 25 DU E

08-15- 200 7 REG PUT 10/28/2003 12/03/2003 100,026 56 100,905 .47 -878 .9 1

62 5000 US -AREAS NT S 5 DU E

08-15- 2 011 REG 11/24/2003 12/ 03/2003 660,302 . 73 667,17 7 .50 -6,874 7

570000 US TREAS NTS 5 DU E

08-15-2011 REG 11/24/2003 12/03/2003 6 02,997 .66 611,473 1 3 -8 ,475 . 4

4 0000 . V E RIZON NY INC DEB SER A 09/04/2003 12/03/2003 43,878 00 43,876 .40 1 .6 0

30000 . HSEHD F IN CORP HSB C

4 .125000 PCT 20081215 4 12/03/2003 12/04/2003 29,994 30 29,913 .90 80 .4 0

25 000 . V ERIZON NY IN C DEB SER A 09/04/2003 12/04/2003 27,405 .50 27,422 .75 -17 2 5

5 0 .85 FNMA POOL # 555528 6

04-0 1-2 033 BEO 07/24/2003 12/05/2003 50 .85 52.25 -1 .4 0

6000 HSEHD F I N CORP HSB C

4 .125000 PCT 20081215 4 , 12/03/2003 12/05/2003 6,050 82 5,982,78 68 . 0

6 3 00 00 US TREAS NTS 6 .125 DU E

08-15-2 007 RED PUT 10/28/2003 12/05/2003 703,483 .59 706 ,338 .28 -2,854 . 6
99000 US TREAS BDS DTD

02/15/1996 6 DUE 02-15-2[07/17/2003 12/08/2003 109,932 .54 112,535 .16 -2,602 .6 2
6800 00 . FNMA SINGLE FAMILY MTG 4 . 5

30 YEARS SETTLES DEC 11/07/2003 12/09/2003 649,001,56 637,500 .00 11,501 .5 6
21500 0 . FNMA SINGLE FAMILY MTG 5 . 5

3 0 Y EARS SETTLES DEC 11/07/2003 12/09/2003 217,637 .11 214,932 .81 2,704 .3 0
15 5 000 . FNMA SINGLE FAMILY MTG 6

30 YEARS SETTLES DEC 11/07/2003 12/09/2003 159,886 .13 157,991 .02 1 895 .1 1

Total s

is "
3FU971 i 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

970000 . FNMA SINGLE FAMILY MTG 6
30 YEARS SETTLES DEC 11/07/2003 12/09/2003 1000805 .08 989,084,77 11,720 .3 1

370000, FHLMC GOLD SINGLE FAMILY 5

30 YEARS SETTLES DEC 11/07/2003 12/09/2003 364,970 .31 359,478 .13 5,492, 1
390000, FHLMC GOLD SINGLE FAMILY 5

30 YEARS SETTLES DEC 11/07/2003 12/09/2003 384 576 .56 379,140 .63 5,435 .9 3
303000, US TREAS NTS 5 DU E

08-15-2011 REG 11/24/2003 12/09/2003 324,340 .20 324 880 .47 -540 . 2
463000 . US TREAS BDS DTD

02/15/1996 6 DUE 02-15-2 08/04/2003 12/10/2003 511,072 .42 515,348 .20 -4,275, 7
259000 . US TREAS BDS DT D

02/15/1996 6 DUE 02-15-2 10/15/2003 12/10/2003 284,404 .26 281,318,45 3,085 .8 1
700000 . FNMA SINGLE FAMILY MTG 5

15 YEARS SETTLES DEC 11/13/2003 12/12/2003 715,996 .09 710,500 .00 5,496 . 0
350000, FNMA SINGLE FAMILY MTG 5

15 YEARS SETTLES DEC 11/07/2003 12/12/2003 357,232 .42 351,859 .38 5,373 . 0
1072 .95 FHLMC POOL # Al-4174 6 10/24/2003 12/15/2003 1,072,95 1,104,97 -32 .02
5527 .74 FHLMC MULTICLASS SER

2497 CL BM 5 02-15-2022 09/25/2003 12/15/2003 5,527 .74 5,615 .84 -88 .1 0
12305 .68 FHLMC MULTICLASS SE R

2513 CL QK 5 08-15-2028 08/01/2003 12/15/2003 12,305 .68 12,440 .27 -134, 5
100 .38 GNMA POOL # 424990 6

10-15-2033 BEO 10/24/2003 12/15/2003 100 .38 103,81 -3 .4 3
2898 .78 PVTPL SYSTEMS 2001 AS T

TR SERIES-2001 CLB 7 .156 07/23/2003 12/15/2003 2,898 .78 3,21 8 .11 -319 .3 3
335000, US TREAS NTS DT D

04/30/2003 1 .625 DUE 04- 11/12/2003 12/15/2003 335,667 .38 334,725 .20 942 . 1
100000 . PVTPL HUTCHISON WHAMPO A

INTL 03/33 LTD GTE NT 14 11/19/2003 12/16/2003 102,028 .00 99,774 .00 2,254, 0
215000 . UNIONBANCAL CORP SUB N T

5 .25 DUE 12-16-2013 REG 12/03/2003 12/17/2003 219,007 .60 214,219,55 4,788 .0 5
580000 . US TREAS NTS 5 DUE

08-15-2011 REG 11/26/2003 12/18/2003 623,500 .00 622,630 .47 869 .5 3
5480 .55 FNMA REMIC SER 2000-27

AN 6 08 -25-2030 06/11/2003 12/26/2003 5 480 .55 5,692 .921 -212, 3
Totals

J SA

3F 09 71 1 0 00
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

2377 .34 FNMA POOL # 254799 5

07-01-2023 BEO 06/19/2003 12/26/2003 2,377 .34 2,441 .23 -63 . 8

3241 .68 FNMA POOL # 254800 5 .5 06/18/2003 12/26/2003 3,241 .68 3,362 .23 -120 .55

989 .34 FNMA POOL # 254831 5

08-01-2023 BEO 06/19/2003 12/26/2003 989 .34 1,015 .70 -26 .3 6

702 . FNMA POOL # 545443 5 .8 8
DUE 12-01-2011 REG 05/09/2003 12/26/2003 702 .00 800 .83 -98 .8 3

12834,11 FNMA POOL # 645367 6 .5 07/24/2003 12/26/2003 1 2,834 .11 13,487 .85 -653 . 7

6642 .17 FNMA POOL # 675661 5 .5 04/04/2003 12/26/2003 6,642 .17 6,891 .25 -249 . 0

5108 .66 FNMA REMIC TR 2002-5 6
CL-VD 6 04-25-2020 06/10/2003 12/26/2003 5,108 .66 5,351,32 -242 .6 6

6255 .72 FNMA PREASSIGN 00075 SER
2002 T16 CL A2 7 07-25-2 07/23/2003 12/26/2003 6,255 .72 6,797,23 -541 .5 1

1782 .07 FNMA POOL # 7 1 3296 5 .5 10/03/2003 12/26/2003 1,782 .07 1,803 .51 -21 . 4

2336 .66 FNMA POOL # 720196 5 .5 07/09/2003 12/26/2003 2,336 .66 2,406 .76 -70 . 1

407 .17 FNMA POOL # 728728 5,5 07/24/2003 12/26/2003 407 .17 411 .88 -4 .7 1

667 .94 FNMA POOL # 741709 6 .5 10/31/2003 12/26/2003 667 .94 697 .79 -29, 8

7893 .41 CMQ MASTR AS T

SECURITIZATION TR 2003-6 06/02/2003 12/26/2003 7,893 .41 8,014 .28 -120 . 8
7777 .67 CMO WELLS FARGO MTG

BACKED SECS 2003-6 TR C 06/05/2003 12/26/2003 7,777 .67 7,976 .99 -199 .3 2
9128,78 CMO WA MUT MTG SECS COR P

2003-MS6 CL 111 -A-1 4 .55 10/01/2003 12/29/2003 9,128 .78 9,257 .15 -128 . 3

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 97754492 .00 97537587 .00 216,905 . 0

Totals 13827198000 13778910300 482,878 . 07

JSA

3F097+ 1 000
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Schedule D Detail of Long-term Capital Gains and Losses

I Long-term ~Date Date Gross Sales Cost or Other

Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

54796 07 CNH EQUIP TR SER 2000-A ---

CL A-4 AST BKD 7 .34 DUE 05/17/2001 05/15/2003 54 796 .07 57 088 .51 -2,292 .4 4

95308 .09 CONSECO FIN SECURITIZAT I

ONS CORP 2000-D A-3 7 .89 05/11/2001 05/15/2003 95-308 .09 99 984 .14 -4,676 .0 5

20330 .15 MMCA AUTO OWNER TR
2001-2 AST BKD NT CL B 5 06/07/2001 05/15/2003 20 330 .15 20 329 .87 0 . 2

14029 .73 COPELCO CAP RECEIVABLE S

LLC SER 2000-A CL A-4 7 . 04/05/2001 05/19/2003 14,029 .73 14,618 .87 -589 . 1

116831 .16 GNMA 2001-19 REMIC TR C L

PB 6 .5 09-20-2 0 26/08-20- 09/21/2001 05/20/2003 116,831 .16 121,942 .52 -5,111 .3 6

1069098 .63 CMO CWMBS INC PASS THRU

CTFS 2001-24 PASS CTF CL 11/02/2001 05/22/2003 1083297 .60 1103301 .43 -20,003 .8 3

14289 .01 FNMA REMIC TR SER

1997-M5 CL C 6 .74 GTD M 06/05/2001 05/27/2003 14,289 .01 14,694 .24 -405 .2 3

147255 .21 FNMA REMIC 6 05-25-2013 /

02-25-2004 08/29/2001 05/27/2003 147,255 .21 149,832 .18 -2,576 . 9

4804 .87 FNMA PREASSIGN 00370 0 09/24/2001 05/27/2003 4,804 .87 5,004 .57 -199 . 7

7017 .45 CMO CWMBS INC PASS THR U

CTFS 2001-24 PASS CTF CL 11/02/2001 05/29/2003 7,017 .42 7,241 .95 -224 .5 3

6000 . FORD MTR CR CO GLOBA L

LANDMARK SECS-GLOBES 6 .8 04/10/2001 06/09/2003 6,375 .00 6,089 .34 285 66

37279 17 CNH EQUIP TR SER 2000- A

CL A-4 AST BKD 7 .34 DUE 05/17/2001 06/16/2003 37,279 .17 38,838 .78 -1,559 .6 1

93663 .69 CONSECO FIN SECURITIZAT I
ONS CORP 2000-D A-3 7,8 05/11/2001 06/16/2003 93,663 .69 98,259 .06 -4,595, 3

20838 .32 MMCA AUTO OWNER TR

2001-2 AST BKD NT CL B 5 06/07/2001 06/16/2003 20,838 .32 20,838,03 0 . 2

14329 .22 COPELCO CAP RECEIVABLE S

LLC SER 2000-A CL A-4 7, 04/05/2001 06/18/2003 14,329 .22 14,930 .94 -601 .72

276057 .23 GNMA 2001-19 REMIC TR C L

PB 6 .5 09-20-2026/08-20- 09/21/2001 06/20/2003 276,057 .23 288,134 .74 -12,077 .5 1

To tals

JS A

3F0070 1 000
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

23712 2 PVTPL SYSTEMS 2001 A T
LLC SERIES-2001 CLASS-G 06/04/2001 06/23/2003 23 712 .20 23,712 .2 0

14378 .33 FNMA REMIC TR SE R

1997-M5 CL C 6 .74 GTD M 06/05/2001 06/25/2003 14 378 .33 14 786 .09 -407 .7 6

129750,68 FNMA REMIC 6 05-25-2013 /

02-25-2004 08/29/2001 06/25/2003 129 750 .68 132 021 .32 -2,270 .6 4

4830 .9 FNMA PREASSIGN 00370 0 09/24/2001 06/25/2003 4,830,90 5,031 .68 -200 . 7

11202 .23 FNMA PREASSIGN 00433 7 . 5
05-25-2042 06/17/2002 06/25/2003 11 202 .23 11 884 .87 -682, 6

10463,4 FHLMC MULTICLASS SER 244 6

CL T-041 7 .5 07-25-2032 05/31/2002 06/25/2003 10,463 .40 11,080,58 -617 . 1

515000, GEN MTRS ACCEP CORP MEDIUM

TERM NTS TRANCHE # TR 00 05/10/2002 06/26/2003 529,986 .50 513,877 .30 16,109 .2 0

6207,18 PVTPL SYSTEMS 2001 A T

LLC SERIES-2001 CLASS- 0 06/04/2001 06/30/2003 6,207 .18 6,207 .1 8
28425 .46 CNN EQUIP TR SER 2000- A

CL A-4 AST BKD 7 .34 DUE 05/17/2001 07/15/2003 28,425 .46 29,614 .67 -1,189 .2 1
91463 .65 CONSECO FIN SECURITIZAT I

ONS CORP 2000-D A-3 7 .89 05/11/2001 07/15/2003 91,463 .65 95,951 .09 -4,487 . 4
24817,15 PVTPL FELCO FDG III L P

SER 2000-1 AUTO LEASE BK 05/17/2001 07/15/2003 24,817,15 25,812 .74 -995 . 5
20816,9 MMCA AUTO OWNER TR 2001- 2

AST BKD NT CL B 5 .75 DUE 06/07/2001 07/15/2003 20,816,90 20,816 .61 0 . 2
800000, OK CY OKLA ARPT TR

TAXABLE-FED BUR PRISONS 06/13/2001 07/15/2003 1064848 .00 912,000 .00 152,848,0 0
13535 .84 COPELCO CAP RECEIVABLE S

LLC SER 2000-A CL A-4 7, 04/05/2001 07/18/2003 13,535 .84 14,104 .24 -568 . 4
274917,14 GNMA 2001-19 REMIC TR C L

PB 6,5 09-20-2026/08-20- 09/21/2001 07/21/2003 274,917 .14 286,944 .76 -12,027 .6 2
16452 .73 PUT PL FELCO FDG III L P

SER 2000-1 AUTO LEASE BK 05/17/2001 07/23/2003 16,452 .73 17,112 .77 -660 . 0
24230 .88 PVTPL FELCO FDG III L P

SER 2000-1 AUTO LEASE BK 05/17/2001 07/23/2003 24,230 .88 25,202 .95 -972 . 0
209203 .68 PVTPL SYSTEMS 2001 A T

LLC SERIES-2001 CLASS-G 06/04/2001 07/23/2003 234,343,69 209,203 .68 25,140,0 1
Totals

JSA
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

14468 .25 FNMA REMIC TR SE R

1997-M5 CL C 6 .74 GTD M 06/05/2001 07/25/2003 14 468 .25 14 878 .56 -410 .3 1

122354 .24 FNMA REMIC 6 05-25-2013 /

02-25-2004 08/29/2001 07/25/2003 122 354 .24 124 495 .44 -2,141 .2 0

4857 .06 FNMA PREASSIGN 00370 0 09/24/2001 0 7/25/2003 4,857 .06 5,058 .93 -201 . 8
8290,24 FNMA PREASSIGN 00638 7 . 5

06-25-2042 06/26/2002 07/25/2003 8,290 .24 8,803,20 -512 .9 6

9200 .19 FNMA PREASSIGN 00433 7 . 5
05-25-2042 06/17/2002 07/25/2003 9,200 .19 9,760 .83 -560 . 6

9932 .46 FHLMC MULTICLASS SE R

2446 CL T-041 7,5 07-25- 05/31/2002 07/25/2003 9,932 .46 10,518 .32 -585 .8 6

185064 .8 PVTPL SYSTEMS 2001 A 7

LLC SERIES-2001 CLASS-G 06/04/2001 07/25/2003 206,889 .49 185,064 .80 21,824 . 6

35000, 5TH AVE HSG DEV CO IN MTG

REV REF TAXBLEFHA SEC 8 06/01/2001 08/01/2003 35,000 .00 35,000 .0 0

170000 . FORD MTR CR CO GLOBA L

LANDMARK SECS-GLOBES 6 .8 04/10/2001 08/07/2003 178,732 .90 172,531,30 6,201 . 6
26473 .11 CNH EQUIP TR SER 2000- A

CL A-4 AST BKD 7 .34 DUE 05/17/2001 08/15/2003 26,473 .11 27,580 .64 -1,107 .5 3
49601 .59 CONSECO FIN SECURITIZAT I

ONS CORP 2000-D A-3 7 .89 05/11/2001 08/15/2003 49,601 .59 52,035 .17 -2,433 . 5
97845 .51 FHLMC MULTICLAS S

PREASSIGN 00420 5 .5 09-1 07/15/2002 08/15/2003 97,845 .51 101,449 .74 -3,604 .23
75196 .58 FHLMC MULTICLAS S

PREASSIGN 00817 5 .5 09-1 07/22/2002 08/15/2003 75,196 .58 78,342 .50 -3,145 .9 2
21746 .63 PVTPL FELCO FDG III L P

SER 2000-1 AUTO LEASE BK 05/17/2001 08/15/2003 21,746 .63 22,619 .04 -872,4 1
20584 .61 MMCA AUTO OWNER TR

2001-2 AST BKD NT CL B 5 06/07/2001 08/15/2003 20,584 .61 20,584,32 0 . 2
12484 .31 COPELCO CAP RECEIVABLE S

LLC SER 2000-A CL A-4 7 . 04/05/2001 08/18/2003 12,484 .31 13,008 .55 -524 . 2
7194 .47 GNMA 2001-19 REMIC TR C L

PB 6 .5 09-20-2026/08-20- 09/21/2001 08/20/2003 7,194 .47 7,509 .23 -314 .76
,02 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 08/21/2003 0 .02 0 .0 2
Totals

JSA
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

128133 .61 CENTEX HOME EQTY LN TR 06/06/2001 08/25/2003 128 133 .61 128 132 .73 0 . 8

14558 .58 FNMA REMIC TR SE R

1997-M5 CL C 6 .74 GTD M 06/05/2001 08/25/2003 14 558 .58 14 971,45 -412 . 8

152548 .44 FNMA REMIC 6 05-25-2013 /

02-25-2004 08/29/2001 08/25/2003 152,5 q 44 155 218 .03 -2,669 .5 9

4883 .38 FNMA PREASSIGN 00370 0 09/24/2001 08/25/2003 4,883 .38 5,086 .34 -202 .9 6

11972 .66 FNMA PREASSIGN 00638 7 . 5
06-25-2042 06/26/2002 08/25/2003 11 972 .66 12,713 .4-) -740 .8 1

9455 .09 FNMA PREASSIGN 00433 7 . 5
05-25-2042 06/17/2002 08/25/2003 9,455 .09 10 031 .26 -576 . 1

8216 .28 RESDNTL AST SEC CORP MT G

PASS THRU CTF SER 2000-K 08/07/2002 08/25/2003 8,216,28 9,080 .47 -864 . 1

12693 .08 FHLMC MULTICLASS SE R

2446 CL T-041 7 .5 07-25- 05/31/2002 08/26/2003 12,693 .08 13,441 .77 -748 . 6

9395 2 FNMA REMIC SER 2002-T1 2
CL A3 7,5 05-25-2042 08/09/2002 08/27/2003 9,395 .20 10,035 .25 -640, 0

.59 FNMA REMIC SER 2002-T1 2

CL A3 7 .5 05-25-2042 08/09/2002 08/29/2003 0 .59 0 .63 -0 . 0

22552 31 CNH EQUIP TR SER 2000- A

CL A-4 AST BKD 7 .34 DUE 05/17/2001 09/15/2003 22,552 .31 23 495 .81 -943 . 5

9966 .87 CONSECO FIN SECURITIZAT I

ONS CORP 2000-D A-3 7 .89 05/11/2001 09/15/2003 9,966 .87 10,455 .8-7 -489 .0 0

225711 .5 FHLMC MULTICLASS

PREASSIGN 00420 6 .5 09-1 07/15/2002 09/15/2003 225,711 .50 234,025 .79 -8,314, 2

201408 .08 FHLMC MULTICLASS

PREASSIGN 00817 5 .5 09-1 07/22/2002 09/15/2003 201,408,08 209,834 .18 -8,426 .1 0
19205 36 PVTPL FELCO FDG III L P

SER 2000-1 AUTO LEASE BK 05/17/2001 09/15/2003 19,205,36 19,975 .83 -770, 4
20182 .46 MMCA AUTO OWNER TR

2001-2 AST BKD NT CL B 5 06/07/2001 09/15/2003 20,182 .46 20,182 .18 0 . 2
13786,29 PVTPL SYSTEMS 2001 A T

LLC SERIES-2001 CLASS-G 06/04/2001 09/15/2003 13,786 .29 13,786 .2 9
12351 .4 COPELCO CAP RECEIVABLE S

LLC SFR 2000-A CL A-4-7 ., 04/05/2001 09/18/2003 12,351 .40 12,870 .06 -518 .6 6

Totals

JSA
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

140000 . PVTPL OH VY ELEC CORP S R

SECD NT 144A 5 .94 DUE 02 12/18/2001 09/22/2003 151 667 .60 140 000,00 11 667 . 6

113711 .72 CENTER HOME EQTY LN TR 06/06/2001 09/25/2003 113 711 .72 113 710 .93 0 . 7
14649 .63 FNMA REMIC TR SE R

1997-M5 CL C 6 .74 GTD M 06/05/2001 09/25/2003 14 649,63 15 065 .08 -415,4 5
122338 .25 FNMA REMIC 6 05-25-2013 /

02-25-2004 08/29/2001 09/25/2003 122 338,25 124 479,17 -2,140 .9 2
4909 .82 FNMA PREASSIGN 00370 0 09/24/2001 09/25/2003 4,909 .82 5,113 .88 -204 .0 6
9020 .51 FNMA PREASSIGN 00433 7 . 5

05-25-2042 06/17/2002 09/25/2003 9,020 .51 9,570 .20 -549 . 6
235477 .42 FNMA REMIC 0 12-31-2040 06/25/2002 09/25/2003 235,477 .42 241,805 .88 -6,328 .4 6

10271 .39 FHLMC MULTICLASS SE R

2446 CL T-041 7,5 07-25- 05/31/2002 09/25/2003 10,271,39 10,877 .24 -605 . 8 5

6873 .94 RESDNTL AST SEC CORP MT G

PASS THRU CTF SER 2000-K 08/07/2002 09/25/2003 6,873 .94 7,596 .94 -723 .0 0
7541,54 FNMA PREASSIGN 00638 7 . 5

06-25-2042 06/26/2002 09/26/2003 7,541 .54 8,008 .17 -466 .6 3
29000 . SISTERS PROVID OBLIGATED 01/07/2002 10/01/2003 29,000 .00 31 176 .74 -2,176 . 7
262 60 3 CNH EQUIP TR SER 2000- A

CL A-4 AST BKD 7 .34 DUE 05/17/2001 10/15/2003 26,260 .30 27,358 .92 -1,098 . 6
3172 .84 CONSECO FIN SECURITIZAT I

ONS CORP 2000-D A-3 7 .89 05/11/2001 10/15/2003 3,172 .84 3,328 .51 -155 . 6
31110 .19 FHLMC MULTICLASS SE R

2198 CL PR 7 12-15-2028 09/23/2002 10/15/2003 31,110,19 32,315 .71 -1,205 . 5
20661 .33 FHLMC MULTICLASS

PREASSIGN 00133 7 12-15- 09/23/2002 10/15/2003 20,661 .33 21,436 .13 -774 .8 0
96442 .99 FHLMC MULTICLASS

PREASSIGN 00420 5 .5 09-1 07/15/2002 10/15/2003 96,442 .99 99,995 .56 -3,552 . 5
100694 77 FHLMC MULTICLASS

PREASSIGN 00817 5 .5 09-1 07/22/2002 10/15/2003 100,694 .77 104,907 .43 -4,212 .6 6
15603 .69 PVTPL FELCO FDG III L P

SER 2000-1 AUTO LEASE B 05/17/2001 10/15/2003 15,603 .69 16,229 .67 -625 . 9
20536 .99 MMCA AUTO OWNER T R

2001-2 AST BKD NT CL B 5 06/07/2001 10/15/2003 20,536 .99 20,536 .70 0 . 2

Totals

JSA
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

12136 .9 COPELCO CAP RECEIVABLES

LLC SER 2000-A CL A-4 7 . 04/05/2001 10/22/2003 12 136 .90 12 646 .56 -509 .66

115234,1 CENTEX HOME EQTY LN TR 06/06/2001 10/27/2003 115,2 4 .10 115 233 .31 0,7

14741 .13 FNMA REMIC TR SE R
1997-M5 CL C 6 .74 GTD M 06/05/2001 10/27/2003 14 741 .13 15 159 .18 -418 .05

71477 . FNMA REMIC 6 05-25-2013/0 2
-25-2004 08/29/2001 10/27/2003 71 477 .00 72 727 .85 -1,250 .85

4936 .42 FNMA PREASSIGN 00370 0 09/24/2001 10/27/2003 4,936 .42 5,141 .59 -205 .1

9491 .53 FNMA PREASSIGN 00638 7 . 5
06-25-2042 06/26/2002 10/27/2003 9,491 .53 10 078 .82 -587,2

11057 .06 FNMA PREASSIGN 00433 7 . 5
05-25-2042 06/17/2002 10/27/2003 11,057 06 11 730 .85 -673 .7

151192 .87 FNMA REMIC 0 12-31-2040 06/25/2002 10/27/2003 151,192 .87 155,256 .18 -4,063 .31

10072 .47 FHLMC MULTICLASS SE R
2446 CL T-041 7 .5 07-25- 05/31/2002 10/27/2003 10,072,47 10,666 .59 -594 .12

5745 .37 RESDNTL AST SEC CORP MTG
PASS THRU CTF SER 2000- 08/07/2002 10/27/2003 5,745 .37 6,349,67 -604 .30

315000, PEMEX FIN LTD NT 8 .02 DU E
05-15-2007 BEOSF 08-15-2 01/25/2002 10/28/2003 350,966 .70 336,779 .10 14,187 .60

850000 . WFS FINL 2002-3 OWNER TR
NT CL A-4 3 .5 DUE 02-20- 08/08/2002 11/12/2003 865,605 .47 849,836 .97 15,768 .5

915000 . NY TEL CO 6 DUE 04-15-200 8
REG 11/29/2001 11/13/2003 987,678 .45 917,882 .25 69,796 .2

32300 .25 CNH EQUIP TR SER 2000- A
CL A-4 AST BKD 7 .34 DUE 05/17/2001 11/17/2003 32,300 .25 33,651 .56 -1,351 .31

1017 85 CONSECO FIN SECURITIZAT I
ONS CORP 2000-D A-3 7,89 05/11/2001 11/17/2003 1,017 .85 1,067 .78 -49 .93

23036 .18 FHLMC MULTICLASS SER
2198 CL PR 7 12-15-2028 09/23/2002 11/17/2003 23,036 .18 23,928 .83 -892 .65

12080 .36 FHLMC MULTICLAS S
PREASSIGN 00133 7 12-15- 09/23/2002 11/17/2003 12,080 .36 12,533 .37 -453 .01

66942 .45 FHLMC MULTICLASS
PREASSIGN 00817 5 .5 09-1 07/22/2002 11/17/2003 66,942 .45 69,743 .05 -2,800 .6C

15957 .75 PVTPL FELCO FDG III L P
SER 2000-1 AUTO LEASE BK 05/17/2001 11/17/2003 15,957 .75 16,597 .93 -640 .1 F

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Description r+~ ~~IK;U

19086 22 MMCA AUTO OWNER TR
2001-2 AST BKD NT CL B 5 06/07/2001 11/17/2003 19 086 .22

305000 . PSE&G TRANSITION FOG LLC 04/12/2002 11/17/2003 933 076 .76

13263 .66 COPELCO CAP RECEIVABLE S
LLC SER 2000-A CL A-4 7, 04/05/2001 11/18/2003 13 263 .66

32442,71 CMO CWMBS INC PASS THR U
CTFS FOR FUTURE ISSU 200 11/19/2002 11/25/2003 32,442 .71

118863 .65 CENTEX HOME EQTY LN TR 06/06/2001 11/25/2003 118 863 .65

14833 .35 FNMA REMIC TR SE R
1997-M5 CL C 6 .74 GTD M 06/05/2001 11/25/2003 14 833,35

57095 .32 FNMA POOL # 569305 6 DU E
06-01-2016 REG 11/15/2002 11/25/2003 57,095 .32

2596 29 FNMA POOL # 641791 6 DU E
05-01-2017 REG 11/15/2002 11/25/2003 2,596 .29

56547 .09 FNMA REMIC 6 05-25-2013 /
02-25-2004 08/29/2001 11/25/2003 56,547 .09

4963 .16 FNMA PREASSIGN 00370 0 09/24/2001 11/25/2003 4,963 .16

99607 .75 FNMA REMIC 0 12-31-2040 06/25/2002 11/25/2003 99,607 .75

9300 .49 FHLMC MULTICLASS SE R
2446 CL T-041 7 .5 07-25- 05/31/2002 11/25/2003 9,300 .49

7154 .78 RESDNTL AST SEC CORP MTG
PASS THRU CTF SER 2000- 08/07/2002 11/25/2003 7,154 .78

10673 .17 FNMA PREASSIGN 00638 7 . 5
06-25-2042 06/26/2002 11/26/2003 10,673 .17

9 182 . FNMA PREASSIGN 00433 7 .5 06/17/2002 11/26/2003 9,182 .00

40000 . MIAMI BEACH FLA REDEV AGY
TX INCREMENT REV TAXABLE 05/18/2001 12/01/2003 40,000 .OC

500000 . MMCA AUTO OWNER TR 2002- 3
AST BKD NT CL A-4 3 .57 D 08/15/2002 12/09/2003 507,753 .91

76040 .15 PVTPL SYSTEMS 2001 A T
LLC SERIES-2001 CLASS-G 06/04/2001 12/10/2003 84,503 .42

91248 .18 PVTPL SYSTEMS 2001 A T
LLC SE RIES-2001 CLASS-G 06/04/2001 12/11/2003 101,212 .4E

72238 .14 PVTPL SYSTEMS 2001 A T
LLC SERIES-2001 CLASS-G 06/04/2001 12/11/2003 80,746,3 E

Date I Date I Gross Sales Cost or Other
Basi s

19,085 .
341 .728 .

11
0

59,289 .9 .

2,696 . 0

57,536 .6
5,169 , 4

102,284 . 7

9,849 . 0

7,907 . 3

9,741 .5

39,970 .0

99,937 .6

76,040 .1

91,248 . 1

Totals

JSN
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Long-term

Gain/Loss

0 . 2
91 . 348 . 6

-ono

-902

0

-420

- ZI ZI ,ov

-989 .5

-206 . 2

-2,676 .96

-548 .5

-752 .5

-660 .40
-559 .53

30,00

7,816 .26

8,463 .27

9,964 .30

8 .508 .21



Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

276774 .61 CNH EQUIP TR SER 2000- A

CL A-4 AST BKD 7 .34 DUE 05/17/2001 12/15/2003 276 774 .61 288 353 .73 -11,579 .1 2

356 .18 CONSECO FIN SECURITIZAT I

ONS CORP 2000-D A-3 7 .89 05/11/2001 12/15/2003 356 .18 373 .66 -17 . 4

14983 .19 F HLMC MULTICLASS SE R

2198 CL PR 7 12-15-2028 09/23/2002 12/15/2003 14 983 .19 15 563 .79 -580 . 6

9401 . FHLMC MULTICLASS PREASSIG N

00133 7 12-15-2028/03-15 09/23/2002 12/15/2003 9,401 .00 9,753 .54 -352 . 5

46779 .63 FHLMC MULTICLAS S

PREASSIGN 00817 5 .5 09-1 07/22/2002 12 1 15/2003 46 779,63 48 736 .70 -1,957 .07

32892 .69 FHLMC MULTICLAS S

PREASSIGN 00705 5 07-15- 12/03/2002 12/15/2003 32,892 .69 34,054 .21 -1,161 . 5

13271 .29 PVTPL FELCO FOG III L P

SER 2000-1 AUTO LEASE BK 05/17/2001 12/15/2003 13,271 .29 13,803 .70 -532 .4 1

16824 .86 MMCA AUTO OWNER T R

2001-2 AST BKD NT CL B 5 06/07/2001 12/15/2003 16,824 .86 16,824 .62 0 . 2

14077 .39 PVTPL SYSTEMS 2001 A T

LLC SERIES-2001 CLASS- 0 06/04/2001 12/15/2003 14,077 .39 14,077 .3 9

13138 .83 COPELCO CAP RECEIVABLE S

LLC SER 2000-A CL A-4 7, 04/05/2001 12/18/2003 13,138 .83 13,690 .56 -551 .73
4964 .32 LB COML CONDUIT MTG T R

SER 1998-C1 CL-A26 .4 MT 12/13/2002 12/18/2003 4,964 .32 5,318 .80 -354 . 4
16735 .57 CMO CWMBS INC PASS THR U

CTFS FOR FUTURE ISSU 200 11/19/2002 12/26/2003 16,735 .57 17,201 .03 -465 .4 6
115620 .42 CENTEX HOME EQTY LN TR 06/06/2001 12/26/2003 115,620 .42 115,619 .62 0 .8 0

253 .6 FNMA POOL # 382202 7 .02 7

DUE 02-01-2010 REG 12/02/2002 12/26/2003 253 .60 290 .40 -36 . 8
16883 32 FNMA POOL # 569305 6 DU E

06-01-2016 REG 11/15/2002 12/26/2003 16,883 .32 17,532 .27 -648, 9
1212 .55 FNMA POOL # 641791 6 DU E

05-01-2017 REG 11/15/2002 12/26/2003 1,212 .55 1,259 .16 -46,6 1
39623 .95 FNMA REMIC 6 05-25-2013 /

02-25-2004 08/29/2001 12/26/2003 39,623 .95 40,317 .37 -693 .42
4990 .04 FNMA PREASSIGN 00370 0 09/24/2001 12/26/2003 4,990 .04 5,197 .44 -207, 4

Totals

JSA
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

7546 .06 FNMA PREASSIGN 00638 7 . 5

06-25-2042 06/26/2002 12/26/2003 7,546 .06 8,012 .97 -466 .9 1

61203 .43 FNMA REMIC 0 12-31-2040 06/25/2002 12/26/2003 61 203,43 62 848 .27 -1,644 .8 4
11917,51 FNMA SER 2002-W9 CL-A 2

4 .7 08-25-2042 08-25-20 08/09/2002 12/26/2003 11 917 .51 12 103 .72 -186 .2 1

11845 .83 FNMA 7 .5 07-25-2042 BEO 12/05/2002 12/26/2003 11 845 .83 12 752 .78 -906 .95

5223 .03 RESDNTL AST SEC CORP MT G

PASS THRU CTF SER 2000-K 08/07/2002 12/26/2003 5,223 .03 5,772 .39 -549 .3 6
14925 .95 FNMA REMIC TR SE R

1997-M5 CL C 6 .74 GTD M 06/05/2001 12/29/2003 14 925,95 15 349 .24 -423 . 2
8428 .89 FNMA PREASSIGN 00433 7 . 5

05-25-2042 06/17/2002 12/29/2003 8,428 .89 8,942 .53 -513 . 6
7399 .34 FHLMC MULTICLASS SE R

2446 CL T-041 7 .5 07-25- 05/31/2002 12/29/2003 7,399 .34 7,835 .79 -436 .45

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 13060549,00 12798521 .00 262,028 .0 0

20% MAX RATE CAPITAL GAINS (LOSSES )

59262 .73 CNH EQUIP TR SER 2000- A

CL A-4 AST BKD 7 .34 DUE 051 1 7/2001 07/15/2003 59,262 .73 61,742 .04 -2,479 .3 1
93718 .1 CONSECO FIN SECURITIZATI O

NS CORP 2000-D A-3 7 .89 05/11/2001 01/15/2003 93,718 .10 98,316 .15 -4,598 . 0
76164 .95 FHLMC GOLD POOL 000843

6 .5 08-01-2029 06/20/2001 01/15/2003 76,164,95 75,897 .18 267 . 7
20226 .33 MMCA AUTO OWNER T R

2001-2 AST BKD NT CL B 5 06/07/2001 01/15/2003 20,226 .33 20,226 .05 0 . 2
1772 43 COPELCO CAP RECEIVABLE S

LLC SER 2000-A CL A-4 7 . 04/05/2001 01/21/2003 1,772 .43 1,846 .86 -74,43
6873 .11 CMO CWMBS INC PASS THR U

CTFS 2001-24 PASS CTF CL 11/02/2001 01/27/2003 6,873,11 7,093 .00 -219, 8
141559 .58 CMO CITICORP MTG SECS

INC REMIC 1999-1 CL A-5 07/11/2001 01/27/2003 141,559 .58 141,913 .48 -353 .90
13937 .28 FNMA REMIC TR SE R

1997-M5 CL C 6 .74 GTD M 06/05/2001 01/27/2003 13,937 .28 14,332 .53 -395 .25
Totals

JSA

3F0970 1 000

- ANW644 6560 04/02/2004 17 :30 :05 26-09295 53 STATEMENT 50



LU M I NA rUU IV UH II UIV UtU I JLht HJ~C I

Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

4702 .16 FNMA PREASSIGN 00370 0 09/24/2001 01/27/2003 4,702 .16 4,897 .69 -195 .4 3

35000 . 5TH AVE HSG DEV CO IN MTG

REV REF TAXBLEFHA SEC 8 06/01/2001 02/03/2003 35 000 .00 35,000 .0 0

62683 .13 CNH EQUIP TR SER 2000- A
CL A-4 AST BKD 7,34 DUE 05/17/2001 02/18/2003 62 683 .13 65 305,54 -2,622 .4 1

95591,89 CONSECO FIN SECURITIZAT I

ONS CORP 2000- 0 A-3 7 .89 05/11/2001 02/18/2003 95 591 .89 100 281,87 -4,689 .9 E

17403 .76 COPELCO CAP RECEIVABLE S

LLC SER 2000-A CL A-4 7 . 04/05/2001 02/18/2003 17 403 .76 18 134,58 -730,8 2

58528 .45 FHLMC GOLD POOL 00084 3

6 .5 08-01-2029 06/20/2001 02/18/2003 58,528 .45 58,322,69 205 .76

21479 .01 MMCA AUTO OWNER TR
2001-2 AST BKD NT CL B 5 06/07/2001 02/18/2003 21,479 .01 21,478,71 0 . 3

1125000 . ING CAP FOG TR III GTD TR

PFD SECS VAR RATE DUE 12 05/11/2001 02/24/2003 131668 8 .75 1182296,25 134,392 . 5

6908,9 CMO CWMBS INC PASS THR U

CTFS 2001-24 PASS CTF CL 11/02/2001 02/25/2003 6,908 .90 7,129 .93 -221 .0 3

110624,45 CMO CITICORP MTG SEC S

INC REMIC 1999-1 CL A-5 07/11/2001 02/25/2003 110,624 .45 110,901,01 -276 .5 6

14024 .47 FNMA REMIC TR SE R

1997-M5 CL C 6 .74 GTD M 06/05/2001 02/25/2003 14,024,47 14,422 .20 -397, 7

4727,63 FNMA PREASSIGN 00370 0 09/24/2001 02/25/2003 4,727 .63 4,924,12 -196 . 4

51042 .99 CNH EQUIP TR SER 2000- A

CL A-4 AST BKD 7 .34 DUE 05/17/2001 03/17/2003 51,042,99 53,178,42 -2,135 .4 3
83945 .58 CONSECO FIN SECURITIZAT I

ONS CORP 2000-D A-3 7 .8 05/11/2001 03/17/2003 83,945 .58 88,064 .16 -4,118 . 5
59508,34 FHLMC GOLD POOL 00084 3

6 .5 08-01-2029 06/20/2001 03/17/2003 59,508 .34 59,299 .13 209 .2 1

19517 .94 MMCA AUTO OWNER TR

2001-2 AST BKD NT CL B 5 06/07/2001 03/17/2003 19,517 .94 19,517 .67 0 . 2
14596 .61 COPELCO CAP RECEIVABLES

LLC SER 2000-A CL A-4 7 . 04/05/2001 03/18/2003 14,596,61 15,209,55 -612 . 9
6944 .89 CMO CWMBS INC PASS THR U

CTFS 2001-24 PASS CTF CL 11/02/2001 03/25/2003 6,944 .89 7,167 .07 -222 . 1

Totals

JSA
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

94691 .92 CMO CITICORP MTG SEC S

INC REMIC 1999-1 CL A-5 07/11/2001 03/25/2003 94 691 .92 94 928 .65 -236 .7 3

14112 .05 FNMA REMIC TR SER

1997-M5 CL C 6 .74 GTD M 06/05/2001 03/25/2003 14 112 .05 14 512 .26 -400 .2 1

4753 .23 FNMA PREASSIGN 00370 0 09/24/2001 03/25/2003 4,753 .23 4,950 .79 -197 .5 6

22853 . PVTPL SYSTEMS 2001 A T LL C

SERIES-2001 CLASS- 0 144A 06/04/2001 03/28/2003 22 853 .00 22 853,0 0

587843 .18 FHLMC GOLD POOL 000843

6 .5 08-01-2029 06/20/2001 04/02/2003 612 275 .42 585 776 .53 26 498 . 8

450000 . FORD CR AUTO OWNER TR
2001-E AST BKD NT CL A- 09/25/2001 04/02/2003 464,941 .41 449,996 .46 14,944 .9 5

225000 . DEVON ENERGY COPORATIO N

7,95 DUE 04-15-2032/04-1 03/20/2002 04/14/2003 273,480 .75 223,832 .25 49,648, 5

70609 .09 CNH EQUIP TR SCR 2000- A

CL A-4 AST BKD 7 .34 DUE 05/17/2001 04/15/2003 70,609 .09 73,563 .09 -2,954, 0

90309 .21 CONSECO FIN SECURITIZAT I

ONS CORP 2000-D A-3 7 .89 05/11/2001 04/15/2003 90,309 .21 94,740 .01 -4,430 .8 0

58783 .75 FHLMC GOLD POOL C0084 3

6 .5 08-01-2029 06/20/2001 04/15/2003 58,783 .75 58,577 .09 206,6 6

22498 .96 MMCA AUTO OWNER TR

2001-2 AST BKD NT CL B 5 06/07/2001 04/15/2003 22,498,96 22,498 .64 0 .32

60000 . FORD MTR CR CO GLOBA L

LANDMARK SECS-GLOBES 6 .8 04/10/2001 04/17/2003 61,125 .00 60,893 .40 231, 6

14479 .9 COPELCO CAP RECEIVABLE S

LLC SER 2000-A CL A-4 7 . 04/05/2001 04/18/2003 14,479 .90 15,087 .94 -608, 0

.01 FHLMC GOLD POOL 00084 3

6 .5 08-01-2029 06/20/2001 04/21/2003 0 .01 0 .0 1

6981 .06 CMO CWMBS INC PASS THR U

CTFS 2001-24 PASS CTF CL 11/02/2001 04/25/2003 6,981 .06 7,204,40 -223, 3
14200 .26 FNMA REMIC TR SE R

1997-M5 CL C 6 .74 GTD M 06/05/2001 04/25/2003 14,200 .26 14,602 .97 -402,7 1

111890 .8 FNMA REMIC 6 05-25-2013/ 0

2-25-2004 08/29/2001 04/25/2003 111,890 .80 113,848 .89 -1,958 . 0

4778 .98 FNMA PREASSIGN 00370 0 09/24/2001 04/25/2003 4,778,98 4,977 .61 -198 .6 3

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date G ross Sales Cost or Other Long-term
Description Acquired S old Price Basis Gain/Loss

45000 . FORD MTR CR CO GLOBA L
LANDMARK SECS-GLOBES 6 .8 04/10/2001 05/01/2003 46 575 .00 45 670 .05 904 .95

420000 . DEVON E NERGY COPORATION

7 .95 DUE 04-15-203 2 /04-1 03/20/2002 05/0 2 /2003 526 596 .00 417 820,20 108 775 .8 0

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 4913369 .00 461323 2 .00 300 137 . 0

Totals -117973918 .00'117411753 .001 562,165,0A

JSA
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THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

AGENT/CUSTODIAN TAX INFORMATION LETTE R

PRINCIPAL .

LUMI NA FOUNDATION i.DNunnBER: 35-1813228
ATTN . DAVID BROWN, CPA & CONTROLLE R
30 SOUTH MERIDAN STREET TAX YEAR
INDIANAPOLIS, I N 46204-3503 BEG INN ING 01 / 01 / 2003

ENDING 12 / 31 / 200 3

EN TER THE AMOUNTS L ISTED BELOW ON YO UR U .S . INC O M E TAX RETURN

I N C 0 M E

U . S . GOVERNME N T INTER E ST R E PORTED AS DIVIDENDS :
QUAL I F IED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

F OR EI GN D I V I D E ND INCOM E :
QUAL I F I ED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TO T A L F OR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

D I V I D E ND INC OME :
QUA LIFI ED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TOTAL F OR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

SHOR T TERM GA INS O R LOSS ES :
OT H ER CA P I TA L GA I N OR L OSS

TOTAL FOR Y EAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

POS T - MAY 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

L ONG TERM GAIN S OR LOSS ES :
OT H ER CAPITAL GAIN OR LOS S

TO TAL FOR Y EAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

POST- MAY 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

M I S C E L L A N E O U S I N F O R M A T I O N
-------------------------------------------------

NONTAXABLE DIVIDENDS . . . . . . . . . . . . . . . . . . . .• . •

T A X C R E D I T S
---------------------

FOREIGN TAX CREDIT INFORMATION :
-------------------------------

000NTRY FOREIGN INCOME
------- --------------

CANADA 798 .
NETHERLANDS 1,164 .
PUERTO RICO 536 .
VARIOUS 5,010 .

TAXES

120 .
263 .
54 .

NONE

NONE
550 .

9,318 .
9,318 .

98,016 .
108,705 .

1,040,809 .
1,157,860 .

1,001,298 .
2,240,666 .

1,891 .

DATE PAID

12/31/2003
12/31/2003
12/31/2003
12/31/200 3

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w
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AGENT /CUSTOD IAN

VIRGIN ISLANDS (BRIT 1,810 .

TION LETTER , CONTINUA

NONE 12/31/200 3

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w
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LUMINA FOUNDATION KALMAR INVESTMENTS 26-0929 6

EXPLANATION OF INCOME AND DEDUCTION S

I NCOM E

DIVIDEND INCOME
---------------

F OREIGN DIV I DENDS
-----------------

QUALIFIED FOREIGN DIVIDENDS
---------------------------

ADR CHGO BRDG & IRON CO NV
NIKO RES LTD CO M
W HLDG CO INC COM
GARMIN GARMIN CORPORATION
UTI WORLDWIDE INC ORD NP V

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED )

TOTAL FOREIGN DIVIDENDS

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
-------------------------

BSTN PVT FINL HLDGS INC COM
CHES ENERGY CORP COM
CHRISTOPHER & BANKS CORP COM
COMPUTER PROGRAMS & SYS INC COM
CROSS TIMBERS RTY TR TR UNIT
DARDEN RESTAURANTS INC COM
DENTSPLY INTL INC NEW COM
DONALDSON INC COM
EDO CORP COM
ELKCORP COM
FAIR ISAAC CORPORATION COM
FASTENAL CO COM
FEDT INVESTORS INC CL B
FREDS INC CL A
GENTEX CORP COM
HARMAN INTL INDS INC NEW
HARSCO CORP COM

CONTINUED . . .

1 , 164 . 00
798 . 42
536 . 44

5 , 009 . 40
1 , 809 . 75

------------

9,318 .0

9,318 . 0

1 , 170 . 00
1 , 042 , 50
1 , 599 . 00
2,397 .00
1 , 704 . 65
1 , 004 . 0 0

724 . 50
4 , 508 . 00

804 . 0 0
5 , 500 . 00
1 , 180 . 00

990 . 0 0
4 ,3 01 . 00
3 , 385 . 44
4 , 03 5 . 0 0

525 . 00
2 ,336 . 2 5

STATEMENT 1
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LAMINA FOUNDATION KALMAR INVESTMENTS 26-09296

EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
---------------------------------------------

MSC INDL DIRECT INC CL A CO M
MACDERMID INC COM

MICHAELS STORES INC COM
PENTAIR INC COM

PETSMART INC COM

ROCKWELL COLLINS INC COM
RUBY TUESDAY INC COM

SELECT MED CORP OC-COM

SENSIENT TECHNOLOGIES CORP COM

STERLING BANCSHARES INC COM

UMPQUA HLDGS CORP COM

XTO ENERGY INC COM INC 2946745 EFF 5/16/01

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PO R

HOLDING PERIOD BASED DISQUALIFICATIO N
------------------------------------ -

CROSS TIMBERS RTY TR TR UNI T
DENTSPLY INTL INC NEW CO M
UMPQUA HLDGS CORP CO M

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED )

TOTAL OTHER DIVIDENDS

USGI DI V IDE N DS
--------------

N O NQUA L I F I E D U SGI DIVID E NDS
---------------------------

3,525 .00
2,006 .50
4,670 .0 0

26 .277 .00

1,380 .00

10,647 .0 0
1,338 .76
1,770 .00
4,634 .00
2,250 .00
1,672 .0 0

639 .49
------------

98,016 . 0

10,455 .82

15 .46
78 .2 0
140 .00

------------

10,689 .0

108,705 . 0

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED)

550 . 31
------------

550 . 0

CONTINUED . . . STATEMENT 2

x D57 6 2 000
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LUMINA FOUNDATION KALMAR INVESTMENTS 26-09296

EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
------------------------------------------------------------------------------------------

TOTAL USGI DIVIDENDS

TOTAL DIVIDEND INCOM E

xo 57 E ` 000
ANW645 656U 03/01 /2004 09 :35 :02

550 .0

118,573 . 0

STATEMENT 3

26-09296 7



LUMTNA F=AT= KALR I N'n STMnTTS n- 09296_VA
Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

17400 . AMERICREDIT CORP COM 09/26/2002 01/16/2003 86,745 .06 205,111 .68 -118,366 .62
1950, OLD DOMINION FGHT LINE IN C

COM 11/05/2002 01/17/2003 64,328 .56 42,900 .00 21,428 .5 6
1550 . OLD DOMINION FGHT LINE IN C

COM 11/06/2002 01/21/2003 48,974 .80 34,540 .00 14,434 .8 0
2650 . SOMERA COMMUNICATIONS INC 02/05/2002 01/29/2003 4,010 .38 20,476 .02 -16,465 .6 4
8950 . SOMERA COMMUNICATIONS INC 02/20/2002 01/30/2003 13,021 .84 70,760 .38 -57,738 .5 4
12850 . CHES ENERGY CORP COM 04/29/2002 01/31/2003 102,998 .63 106,526 .50 -3,527 .87
1550 . SOURCECORP INC COM 09/19/2002 02/03/2003 26,070 .99 30,824 .08 -4,753 .0 9
1950 . OLD DOMINION FGHT LINE IN C

COM 11/06/2002 04/02/2003 65,945 .90 43,972 .50 21,973 .4 0
4500 . COGNOS INC COM 02/12/2003 04/03/2003 113,984 .15 106,650 .00 7,334 .1 5
1850 . OLD DOMINION FGHT LINE IN C

COM 02/14/2003 04/03/2003 62,688 .94 48,194 .80 14,494 .1 4
4100 . DENTSPLY INTL INC NEW COM 02/19/2003 04/16/2003 138,807 .60 135,280 .14 3,527 .4 6

50 . AMERN ITALIAN PASTA CO CL 11/07/2002 04/30/2003 2,254 .97 1,647 .11 607 .86

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 729,832 .00 846,883 .00 -117,051 .00

POST-MAY 5TH CAPITAL GAINS (LOSSES )

25100 . DARDEN RESTAURANTS INC COM 02/12/2003 05/14/2003 465,756 .33 571,613 .85 -105,857 .5 2
2500 . W HLDG CO INC COM 08/26/2002 05/15/2003 45,374 .62 46,044 .00 -669 .38
1000 . W HLDG CO INC COM 08/26/2002 05/16/2003 17,021 .30 18,417 .60 -1,396 .3 0
1650 . W HLDG CO INC COM 08/26/2002 05/19/2003 26,745 .24 30,389 .04 -3,643 .80
1150 . HAEMONETICS CORP MASS COM 02/13/2003 05/28/2003 20,591 .28 23,826 .36 -3,235 .08
4450 . HAEMONETICS CORP MASS COM 02/18/2003 05/29/2003 79,902 .23 92,836 .45 -12,934 .22
4000 . HAEMONETICS CORP MASS COM 02/19/2003 05/30/2003 71,896 .62 85,192 .30 -13,295 .68
10200 . 1ST CONSULTING GROUP INC 02/18/2003 06/26/2003 52,619 .31 55,496 .77 -2,877 .4 6
5000 . 1ST CONSULTING GROUP INC 02/19/2003 06/27/2003 25,176 .31 30,835 .72 -5,659 .4 1
13200 . ADR RYANAIR HLDGS PL C

SPONSORED ADR 02/14/2003 07/11/2003 553,215-111 523 634 .76 29 580 .35
Totals

JSA

3F09 71 1 000

- ANW645 656U 03/01/2004 09 :35 :02 26-09296 8 STATEMENT 4



5chequle u uetail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term
Description Ac cared Sold Price Basis Gain/Loss

19600, SENSIENT TECHNOLOGIES COR P

COM 02/19/2003 07/16/2003 430,484 .00 404,054 .15 26,429 .85
3600 . ADTRAN INC COM 02/19/2003 07/22/2003 177,450 .81 124,168,32 53,282 .4 9
150 . NATIONAL-OILWELL INC COM 02/12/2003 07/25/2003 2,816 .58 3,043 .65 -227 .07

6850 . NATIONAL-OILWELL INC COM 03/18/2003 07/25/2003 128,240 .37 148,106 .34 -19,865 .97
22600 . FEDT INVESTORS INC CL B 02/12/2003 08/07/2003 620,795 .15 605,974 .40 14,820 .75
19050 . KEANE INC COM 03/20/2003 08/08/2003 269,228 .62 141,935 .61 127,293 .0 1
13950 . MACROMEDIA INC COM 01/17/2003 08/14/2003 273,916 .32 178,246 .13 95,670 .1 9
1400 . WHITEHALL JEWELLERS INC 02/12/2003 08/14/2003 14,489 .32 13,377 .00 1,112 .3 2
3000, WHITEHALL JEWELLERS INC 02/12/2003 08/19/2003 31,831 .50 28,665 .00 3,166 .5 0
5050 . SELECT COMFORT CORP OC-CA P

STK STK 09/26/2002 08/20/2003 109,864 .16 30,881 .76 78,982 .4 0
11950 . MACROMEDIA INC COM 02/19/2003 08/21/2003 261,211 .16 167,056 .99 94,154 .1 7
2300, CHARLES RIV LAB INTL IN C

COM ISIN 1598641074 02/14/2003 09/05/2003 72,335 .06 67,593 .46 4,741 .6 0
15650 . AMSURG CORP COM 02/14/2003 09/09/2003 486,041 .17 391,949 .56 94,091 .6 1
25000 . STERLING BANCSHARES INC 03/05/2003 09/12/2003 316,425 .13 310,560 .86 5,864 .27
5400 . P A M TRANSN SVCS INC COM 03/19/2003 09/16/2003 110,430 .76 125,777,58 -15,346 .82
5700 . AMERN ITALIAN PASTA CO CL 02/14/2003 09/19/2003 231,467 .29 206,636 .31 24,830 .98
2900 . HIBBETT SPORTING GOODS INC

COM 05/01/2003 09/19/2003 73,540 .55 50,266 .67 23,273 .88
.37 CROSS TIMBERS RTY TR T R

UNIT 09/18/2003 09/22/2003 7 .98 7.66 0 .3 2
7300 . OFFSHORE LOGISTICS INC COM 08/05/2003 09/23/2003 144,012 .75 153,118 .00 -9,105 .25
2475 . HIBBETT SPORTING GOODS INC

COM 05/01/2003 09/24/2003 61,538 .48 42,900 .00 18,638 .48
4800 . INTRADO INC COM 02/18/2003 09/24/2003 115,097 .64 35,343 .79 79,753 .85
5050 . HIBBETT SPORTING GOODS INC

COM 05/01/2003 09/25/2003 119,983 .38 87,533 .33 32,450 .05
82 . CROSS TIMBERS RTY TR TR 09/18/2003 09/30/2003 1,689 .12 1,696 .99 -7 .87

3000 . EDO CORP COM 03/25/2003 10/03/2003 60,954 .14 53,010 .00 7,944 .1 4
4150 . EMCOR GROUP INC COM 03/20/2003 10/03/2003 140,990 .06 192,357 .29 -51,367 .2 3
6400 . WEATHERFORD INTL LTD 02/19/2003 10/03/2003 243,262 .20 237,902 .95 5,359 .25
3550 . RARE HOSPITALITY INTL INC 02/13/2003 10/09/2003 91,639,31 65,648 .49 25,990,82
1850 . LYDALL INC COM 02/13/2003 10/21/2003 23 005 .33 18 489 .14 4,516 .1 9

Totals

JSA

3F 0 9 7 1 1 000

ANW645 656U 03/01/2004 09 :35 :02 26 -09296 9 STATEMENT 5



LUMINA FOUNDATION KALMAR INVESTMENTS 26-09296
Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

6100 U MPQUA HLDGS CORP COM 09 /09/2003 10/21/2003 126,647,75 116,644 . 40 10,003,3 5

2150 . LYDAL L INC COM 02/19/2003 10/22/2003 24,840 .36 21,773 .90 3,066 .4 6

1 3600 . PEC SOLUTIONS INC COM STK 09/04/2003 10/22/2003 207,584 .73 288,629 .69 -81,044 .9 6

150 #REORG/SICOR INC CASH &

STK MERGER TO TEVA PHARM 02/12/2003 10/27/2003 3,737 .84 2,263 .88 1,473 96

8450 #REORG/SICOR INC CASH &
STK MERGER TO TEVA PHARM 04/30/2003 10/28/2003 215,475 .88 1 36,006 .4 9 79,469 3 9

7700 SURMODICS INC COM 07/16/2003 10/30/2003 169,059 .42 251,272 .12 -82,212 .7 0

6600 GARMIN GARMIN CORPORATION 11/05/2002 10/30/2003 332,934 .60 145,530 .00 187,404 .6 0

21500 . #REORG/SICOR INC CASH &

S TK MERGER TO TEVA PHARM 04/30/2003 11/03/2003 583,099 .95 387,647 .15 195,452 . 8 0

2175 HARMAN INTL INDS INC NEW 02/03/2003 11/11/2003 264,892 .37 130,152 .00 134,740 .3 7

9400 COMPUTER PROGRAMS & SY S
INC COM 04/04/2003 11/24/2003 162,820 .09 210,277 .50 -47 , 45 7 .4 1

25650 . WATCHGUARD TECHNOLOGIES

INC COM 02/19/2003 11/24/2003 149,935 .13 200,250 .28 -50,315 .1 5
6100 . DONALDSON INC COM 04/15/2003 12/09/2003 370,621 .68 239,425 .96 131,195 .7 2
4775 . RARE HOSPITALITY INTL INC 02/18/2003 12/24/2003 114,487 .19 87,417 .21 27,069 .98
5650 . RARE HOSPITALITY INTL INC 07/08/2003 12/26/2003 136,094 .77 109,803 .64 26,291 .1 3
11375 . RARE HOSPITALITY INTL INC 07/08/2003 12/29/2003 280,100 .79 263,836 .30 16,264 .4 9

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 9113379 .00 7955519 .00 1157860 .00

Totals 9843211.00 8802402 .00 1040809 .0 0

JSA

3F09771000

- ANW645 656U 03/01/2004 09 :35 :02 26-09296 10 STATEMENT 6



"""L UMTn F (7QRb A T i ~ KATMR =S TM'R `f S =-09276'
Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

4450 . HAEMONETICS CORP MASS COM 05/22/2001 05/27/2003 80,026 .38 142,422 .70 -62,396 .3 2
11150 . HAEMONETICS CORP MASS COM 05/22/2001 05/28/2003 199,645 .87 356,856 .86 -157,210 .9 9
2900 . SYMANTEC CORP COM 05/23/2001 05/30/2003 131,097 .63 98,585 .50 32,512 .1 3
2600 . EVERGREEN RES INC COM NO 05/22/2001 06/12/2003 145,216 .45 126,166 .82 19,049 .6 3
6400 . XTO ENERGY INC COM INC

2946745 EFF 5/16/01 03/07/2002 06/12/2003 137,457 .23 95,520 .03 41,937 .2 0
5150 . BARB PHARMACEUTICALS INC 05/23/2001 06/13/2003 329,779 .22 223 .510 .00 106,269 .2 2

24700 . 1ST CONSULTING GROUP INC 04/03/2002 06/26/2003 127,421 .28 187,990 .00 -60,568 .7 2
5500 . ADR RYANAIR HLDGS PL C

SPONSORED ADR 03/19/2002 06/30/2003 246,663 .44 168,465 .00 78,198 .44
10950 . ADR RYANAIR HLDGS PL C

SPONSORED ADR 04/10/2002 07/01/2003 481,229 .95 332,598 .50 148,631 .45
4950 . ADR RYANAIR HLDGS PL C

SPONSORED ADR 04/10/2002 07/11/2003 207,455 .67 149,400 .90 58,054 .77
8450, ADTRAN INC COM 12/04/2001 07/22/2003 416,516 .47 213,339 .22 203,177 .25
4800 . KEANE INC COM 05/23/2001 07/24/2003 62,404 .74 97,067 .04 -34,662 .30
4900 . KEANE INC COM 05/30/2001 07/25/2003 63,788 .14 97,490 .05 -33,701 .9 1
8500 . NATIONAL-OILWELL INC COM 06/11/2001 07/25/2003 159,606 .36 292,657 .00 -133,050 .6 4
8700 . KEANE INC COM 05/30/2001 07/30/2003 123,203 .61 165,996 .00 -42,792 .3 9
13000 . ACXIOM CORP COM 05/25/2001 08/07/2003 201,086 .25 248,728 .18 -47,641 .93
5600 . MICHAELS STORES INC COM 05/23/2001 08/07/2003 198,828 .76 103,964 .00 94,864 .7 6
7300, KEANE INC COM 08/29/2001 08/08/2003 103,168 .97 125,532,30 -22,363 .3 3
1700 . WHITEHALL JEWELLERS INC 05/22/2001 08/13/2003 17,594 .17 15,317 .00 2,277 .1 7

15200 . WHITEHALL JEWELLERS INC 05/22/2001 08/14/2003 157,312 .60 136,952 .00 20,360 .6 0
3650 . CHARLES RIV LAB INTL IN C

COM ISIN 1598641074 05/31/2001 09/05/2003 114,792 .59 115,683 .83 -891 .24
4755 . P A M TRANSN SVCS INC COM 03/18/2002 09/09/2003 103,273 .27 104,610 .00 -1,336 .7 3
3650 . P A M TRANSN SVCS INC COM 03/21/2002 09/10/2003 78,383 .36 8 3,789 .09 -5,405 .73
2050 . INTRADO INC COM 03/25/2002 09/16/2003 47,878 .58 42,609 .46 5,269 .1 2
445 . P A M TRANSN SVCS INC COM 03/21/2002 09/16/2003 9,100 .31 10,259 .79 -1,159 .48

12000, FREDS INC CL A 05/23/2001 09/19/2003 411,799 .09 112,768 .00 299,031 .0 9
11700 . OFFSHORE LOGISTICS INC COM 07/08/2002 09/19/2003 231,432 .69 272,944 .81 -41,512 .1 2

Totals

J S A

3F0970 1 000
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LUMINA FOUNDATION KALMAR INVESTMENTS 26 - 09296
Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

1100 . OFFSHORE LOGISTICS INC COM 07/08/2002 09/23/2003 21,700 .55 25 469 .73 -3,769 .1 8
5700 . INTRADO INC COM 04/30/2002 09/24/2003 136,678 .45 112,236 .89 24,441 .5 6
11350 . CMNTY HLTH SYS INC NEW COM 05/23/2001 10/03/2003 244,912 .43 253,280 .93 -8,368 .5 0
2900 . COST PLUS INC CAL COM 05/22/2001 10/03/2003 113,217 .94 84,593 .00 28,624 .9 4
5200 . EDO CORP COM 11/08/2001 10/03/2003 105,653 .84 128,644 .10 -22,990 .2 6
3850 . EMCOR GROUP INC COM 09/19/2002 10/03!2003 130,798 .00 197,339 .45 -66,541 .45
10450 . WEATHERFORD INTL LTD 09/11/2002 10/03/2003 397,201 .56 421,613 .61 -24,412 .0 5
3600 . COST PLUS INC CAL COM 05/22/2001 10/06/2003 141,710 .59 105,012 .00 36,698 .5 9
4800 . RARE HOSPITALITY INTL INC 04/22/2002 10/08/2003 126,721 .25 87,487 .36 39,233 .8 9
15750 . RARE HOSPITALITY INTL INC 06/13/2002 10/09/2003 406,568 .75 291,475 .30 115,093 .4 5
3850 . UMPQUA HLDGS CORP COM 06/17/2002 10/20/2003 81,026 .76 66,605 .00 14,421 .7 6

12800 . LYDALL INC COM 06/06/2001 10/21/2003 159,172 .04 176,063 .84 -16,891 .8 0
4650 . UMPQUA HLDGS CORP COM 07/10/2002 10/21/2003 96,542 .95 81,445 .00 15,097 .95
13850, #REORG/SICOR INC CASH &

STK MERGER TO TEVA PHARM 12/04/2001 10/27/2003 345,127 .19 246,648 .85 98,478 .3 4
3200 . TRACTOR SUP CO COM 02/25/2002 10/30/2003 134,817 .68 31,832 .00 102,985 .6 8
7350 . TRACTOR SUP CO COM 02/25/2002 10/31/2003 306,787 .12 73,114 .13 233,672 .99
8450 . ULTRA PETE CORP COM NPV 05/30/2001 11/18/2003 168,188 .51 56,950 .47 111,238 .04

21750 . PETSMART INC COM 02/21/2002 11/24/2003 541,767 .09 238,484 .32 303,282 .77
4500 . POLYCOM INC COM 05/22/2001 11/24/2003 89,368 .05 132,805 .35 -43,437,30
16400 . POLYCOM INC COM 09/05/2001 11/25/2003 324,721 .16 418,077 .92 -93,356 .76
11650 . ULTRA PETE CORP COM NPV 05/30/2001 12/01/2003 230,986 .53 78,517 .50 152,469 .0 3
16300 . COST PLUS INC CAL COM 08/06/2002 12/08/2003 699,066 .09 466,421 .71 232,644 .38
6950 . MICHAELS STORES INC COM 05/23/2001 12/08/2003 297,843 .58 129,026 .75 168,816 .8 3
11000 . PERFORMANCE FOOD GROUP CO 05/24/2001 12/08/2003 426,899 .89 278,850 .00 1 48,049 .8 9
8400 . TRACTOR SUP CO COM 02/28/2002 12/08/2003 320,707 .05 90,463 .07 230,243 .98

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 10634348 .00 8393682 .00 2240666 .0 0

20% MAX RATE CAPITAL GAINS (LOSSES )

8150 . SOMERA COMMUNICATIONS INC 11/16/2001 01/03/2003 22,085 .82 49,715 .00 -27,629 .1 8
3100 . SOURCECORP INC COM 05/24/2001 01/03/2003 58,371 .23 131,626 .00 -73,254 .77
5300, ADTRAN INC COM 07/26/2001 01/06/2003 192,842 .10 128,756 .59 64,085 .5 1

Totals

JSA

3F 09 70 1 000

ANW645 656U 03/01/2004 09 :35 :02 26-09296 12 STATEMENT 8



' l ~ '- i 1 i ! t I i
LUMINA FOUNDATION KALMAR INVESTMENTS 26-0929 6

Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

3800 CHARLES RIV LAB INTL INC

COM ISIN 1598641074 05/31/2001 01/06/ 2003 132,805 .99 120,437 .96 12,368 .0 3

6800 . SOMERA COMMUNI CATIONS INC 12/03/2001 01/06/2003 18,35 9 .43 42,040 .50 -23,681 .0 7

6500 . SOURCECORP INC COM 06/21/2001 01/06/2003 121 081 .59 274,034 .12 -152,952 .5 3

2000 . S OMERA COMMUNICATIONS INC 12/03/2001 01/09/2003 5,299 .83 12,580 .00 -7,280 .1 7

13950, AMERICREDIT CORP COM 05 /23/2001 01/16/2003 69,545 .61 741,778 .70 -672,233 0 9

5350 SOMERA COMMUNICATIONS INC 12/03/2001 01/29/2003 8,096 .44 33,651 .50 -25,555 .0 6

21900 . CHES ENERGY CORP COM 05/22/2001 01/31/2003 175,538 .51 201,480 .00 -25,941 4 9

890 0 . HARSCO CORP COM 08/27/2001 01/31/2003 253,796 31 288,964 .00 -35,167 .6 9

4650 INSITUFORM TECHNOLOGIE S

INC CL A COM 12/04/2001 01/31/2003 59,994 .81 86,738 .90 -26,744 .0 9

7350 . SOURCECORP INC COM 06/21/2001 01/31/2003 123,954 .00 296,107 .98 -172,153 .98

4675 . INSITUFORM TECHNOLOGIE S

INC CL A COM 12/12/2001 02/03/2003 63,656 .14 105,680,00 -42,023 .8 6

850 . SOURCECORP INC COM 06/21/2001 02/03/2003 14,296 .99 34,243 .78 -19,946 .7 9

7800 MAXIMUS INC COM 05/30/2001 02/12/2003 169,222 .13 287,603 .91 -118,381 .78

8050 . ARMOR HLDGS INC COM 05/24/2001 02/25/2003 90,125 .07 103,868 .35 -13,743 .28

15050 . ARMOR HLDGS INC COM 12/04/2001 02/26/2003 165,203 .37 232,745 .27 -67,541 .90

8250 . BENCHMARK ELECTRS INC COM 05/22/2001 03/18/2003 269,332 .93 226,545 .00 42,787 .9 3
3600 . COGNOS INC COM 11/27/2001 03/18/2003 90,851 .53 72,000 .00 18,851 .5 3

.33 XTO ENERGY INC COM INC 03/07/2002 03/27/2003 6 .16 4.93 1 .2 3
9900 . COGNOS INC COM 02/22/2002 04/02/2003 236,073 .23 210,261 .50 25,811 .7 3
850 . COGNOS INC COM 02/22/2002 04/03/2003 21,530 .34 21,168 .91 361 .4 3

6675 . DENTSPLY INTL INC NEW COM 05/30/2001 04/16/2003 225,985 .55 186,900 .00 39,085 .55
3050 . ADTRAN INC COM 10/10/2001 04/22/2003 123,854 .69 68,872 .43 54,982 .2 6
1400, XTO ENERGY INC COM IN C

2946745 EFF 5/16/01 03/07/2002 04/23/2003 27,422 .33 20,895 .01 6,527 .3 2

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 2739332 .00 3978700 .00 -1239368 .0 0

Totals 13373680.00 12372382 .00 1001298 .0 0

JSA

3FOS701 000
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ACCOUNT NAME LUMINA FOUNDATION WESTWOOD MANAGEMENT
26-09297

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

AR

Northern Trust

AGENTICUSTODIAN TAX INFORMATION LETTE R
PRINCIPAL

LUMINA FOUN DATION I D NUMBER 35-1813228
ATTN : DAVID BRO WN , CPA & CON TROLLE R
30 SOUTH MERIDIAN ST . TAX YEAR
INDIANAPOLIS, { N 46204-3503 BEGINNING 01 /01 / 2 003

ENDING 1 2 / 31 / 2003

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S INCOME TAX RETUR N

I N C O M E

J .S . GOVERNMENT INTEREST REPORTED AS DIVIDENDS :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

)IVIDEND INCOME :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

3HQRT TERM GAINS OR LOSSES :
OTHER CAPITAL GAIN OR LOS S

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
_ONG TERM GAINS OR LOSSES :

OTHER CAPITAL GAIN OR LOS S
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

NONE
87 .

12 .192 .
13,848,

-1,01,567 ,

-121,99 .

Report the amounts listed above on your 2 003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income , our agreed plan of remitting, fiducia ry deduction , or va ri ance
between your taxable year and that of this account If you have interests in other accounts , approp riate schedules will follo w
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M I N A FOUN DATION WESTWOOD MAN AGEME N T

PLANATION OF INCOME AND DEDUCTION S

I NCOM E

IVIDEND INCOME
--------------

OTHER DIVIDENDS
----- ---------

QUALIFIED OTHER DIVIDENDS
-------------------------

ALBEMARLE CORP COM
COMM BANCORP INC N J COM
COOPER COS INC COM NEW
INTER TEL INC COM
K-SWISS INC CL A
PACIFIC CAP BANCORP NEW COM
REINS GROUP AMER INC COM
SYPRIS SOLUTIONS INC COM STK
UCBH HLDGS INC COM
WESTN GAS RES INC COM

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BAS E D DISQUAL I F ICATI ON
----------------------------

2,436 .00
1,914 .0 0

591,00
876 .00
282 .0 0

3,258 .00
540 .00
945 .00
665 .00
6$5 .0 0

------------

12,192 .0 0

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 1,655 .67
------------

TOTAL NDNQUALIFIED OTHER DIVIDENDS (ROUNDED) 1,656 .00
------------

TOTAL OTHER DIVIDENDS 13,848.0 0

USGI DI V IDE N DS
--------------

NONQUALIF(ED USGI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

CONTINUED . . . STATEME N T 1

7 576
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J M : NA FOUN DATION WEST WOOD MA N AGE M E N T

~ .PLANA-TiON OF INCOME AND DEDUCTIONS (Cont'd)
------------------------------------------------------------------------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PO R

TOTAL NONQUALfFIED USGI DIVIDENDS (ROUNDED )

TOTAL SSG! DI V IDE N DS

TOTA L DI V IDE ND I N COM E

87 , 14
------------

87,Q0
------------

87 00
------------

13,935 .0 0

STATEMENT 2

,5ee 2 ooc r
NW646 656U 041108/2004 1621 .17 26-09297 5



UM . . . t-G.,, -A f . _ , WE`, , BUD JAC_ A T
Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Ac wired Sold Price Basis Gain/Los s

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

3100 C ACI IN7l_ INC CL A 08/23/2002 01/06/2003 116,151 .95 116,834 .23 -682 2 8

4500 CLAIRES STORES INC 11/25/2002 01/06/2003 103,186 .39 112,321 .35 -9,134 .96

14400 . ELECTRO SCIENTIFIC INDS

INC CUM 11129/2002 0 1 10612003 318,594 .73 353,708 88 35,114 1 5

2900 INTERMAGNETICS GEN CORP 11/22/2002 0 1/ 06/2003 57,186 .27 57,642 . 00 -455,73

74 00 C ACI INTL INC CL A 09/12/2002 01/07/2003 273,281,17 278,019 .76 -4,738 5 9

6600 . CLAIRES STORES INC 11/26/2002 01/07/2003 148,378 .05 164,963 04 -16,584 9 9

5900 GYME3QREC CORP COM 09/06/2002 01/07/2003 $1,801 03 94,054 08 -12,253 0 5

3700 INTERMAGNETICS GEN CORP 11/22/2002 01/7/2003 73,054 .30 74,666 .00 1,611 70

7200 . RUDOPLH TECHNOLOGIES INC 06/24/2 002 01/ 07l2003 134,674 82 224,851 81 -90,176 9 9

3700 . CACI INTL INC CL A 09/26/2002 01/08/2003 133,366 18 127,382 86 5,983 3 2

2000 CL A IR LS STORES INC 11/26/2002 01/ 08/2003 44,198 .66 50,125 20 5,926 .5 4

19200, GYMBOREE CORP COM 11/19/2002 01/08/2003 262,832 .40 340,970 .06 -78,137 .6 6

5400 INTERMAGNETICS GEN CORP 11/26/2002 01/08/2003 103,770 .29 109,661 83 -5,891 5 4

115 0 0 . RUDOPLH FECHNOLOGIES INC 12/20/2002 01/0 8/2003 207,492 .85 156,961 .63 50,531 .22

7800 CLAIRES STORES INC 11/27/2002 01/ 0 9/2003 183,580 .73 196,767 74 -13,187 .0 1

88 00 . INTERMAGNETICS GEN CORP 12/26/2002 01/09/2003 166,565 7 8 184,660 .00 -18,094 .2 2

6800 ADVANCED AUTO P1S INC COM 09/09/2002 01/15/2003 303,300 .79 340,371 .68 -37,070 8 9

800 , REINS GROUP AMER INC COM 10/15/2002 01/15/2003 23,303 .29 21,544 72 1,758 .5 7

2500 SURMODICS INC COM 08 /19/2002 01/17/2003 85,852 .16 72,868 69 12,983 .4 7

32000 WEBEX INC COM 01/21/2003 01/22/2003 387,610 .73 456,736 .06 -69,125 .3 3

66 00 . WRIGHT MED GROUP INC COM 05/22/2002 01/23/2003 102,275 14 145,053 .82 -42,778 6 8

5900 . TIER TECHNOLOGIES INC CL B 09/17/2002 01/24/2003 81,992 7 8 114,247 52 -32,254 74
5300 WRIGH-1 MED GROUP INC COM 07/09/2002 01/24/20 03 80,497 .15 102,716 .78 -22,219 .6 3

400 . FAIR ISAAC CORPORATION COM 11/04/2002 01/27/2003 18,763 .43 15,471 .40 3,292 .0 3
3600 K-SWISS INC CL A 08/19/2002 01/27/2003 86,961 .50 71,143 .84 15,817 .6 6

22 300 . MOVIE GALLERY INC COM 08/29/2002 0 1/27/2003 310,353 .13 398,279 .74 -87,926 .6 1
3 0 00 . WRIGHT MAD GROUP INC COM 09/17/2002 01/27/2003 44, 882,54 60,350 .84 -15,468 .3 0
48 0 0 A'rRIX LABS INC COM 07/10/2002 01/28/2003 60,361 54 83,098 .44 -22,736 .9 0

11500 . MOVIE GALLERY INC COM 12/20/2002 01/28/2003 161,673 .63 160,443 .61 1,230 .Q2

8700 . TECHNE CORP COM 09/24/2002 01/28/2003 197,369 .21 260,147 .06 -62,777 .8 5

33 0 0 . TIER TECHNOLOGIES INC CL B 09/18/2002 01/28/2003 46 198 .60 65,519-85, --19,321 2 5
Totals

JSA

3F0571 1 000

- ANW646 656U 04/08/2004 16 :21 :17 26-09297 6 STATEMENT 3



U lv~ .1 f C, ..,,-IAf .. . . W E - ; , . . . 1)UL UC _ AT
Schedule D Detail of Sh ort- term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

1 1000 WILSON GREG iB/1-fC H

TECHNOLOGIES INC COM COM 01/23/2003 01/28/2003 409,684 .26 495,127 .55 85,443 2 9

66Q 0 , WRI GHT MED GROUP INC COM 10/29/2002 01/28/2003 96,076 .60 14 4 ,236 .35 -48,159 .75

7400 l1TRIX LABS INC COM 09/17/2002 01/29/2003 94,064 48 118,815 .71 24,751 2 3

3700, WRIGHT MED GROUP INC COM 1 0 /30/2Q02 01/29/2Q03 53,729 .04 67,133 .97 -13,404 .93

1700 AMERN PHARMACEUTICAL S
P ARINERS INC COM COM 12/20/2002 01/30/2003 46,510 59 29,682 85 16,827 7 4

3700, ATRIX LABS INC COM 11/19/2002 01/30/2003 44,805 .65 5,327 .71 -8,522 .0 6

1800 . WRIGHT MED GROUP INC COM 10/30/2002 01/30/2003 25,933 .61 32,531 .58 -6,597 .9 7

4000, ATRIX L ABS INC COM 12/31/2002 01/31/2003 47,842 .65 64,344 .12 -16,501 .57

6500 VARIAN SEMICONDUCTO R

EQUIP7MENT- ASSOCS INC CO 11/26/2Q02 01/31/2Q03 166,012 80 197,571 .62 -31,558 .82

21800 WEBSFNSF INC CUM STK ISIN #

US94 76841062 01/30/2Q03 01/31/20Q3 356,761 52 452,09 8 43 -95,336 9 1

5700 WRIGHT MED GROUP INC COM 1 2/17/2002 01/3 1 /2Q03 80,641 17 93,611 .50 --12,970 3 3

8000 . TECHNE CORP COM 10/04/2002 02/04/2003 178,360 .23 260,063 .61 -81,703 38

6600 . TECHNE CORP COM 12/06/2002 02/05/2003 145,195 62 206,566 73 -61,371 .1 1

TOTAL PRF-MAY 6TH CAPITAL GAINS (LOSSES) 6146129 .00 7226696 .00 -1081567 .0 0

Totals 6145129.00 7226696,00 -1081567, 0

JSA

3F09 71 1 000
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I_Uh~ t-C 1A f I 'WE-•` DOD "ACC 1NT
Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

20% MAX RATE CAPITAL GAINS (LOSSES )

_____2000 . GL NE SE L & WYO INC CL A 0 1/03/2002 01/07/2003 41,283 75 41,756 13 472 .3 8

2100 ATRIX LABS INC COM 06/13/2001 01/23/2003 28,993 .19 45,787 .00 -16,793 8 1

5800, ATRIX LABS INC COM 07/10/2001 01/24/2003 7 8 ,324 .32 130,750 . 01 -52,425 .6 9

300 0 . AIRIX LABS I NC COM 12/11/2001 01/27/2003 39,693 .60 68,651 .00 -28,957 .4 0

260 0 . ATRIX LABS INC COM 12/20/2001 01/28/2003 32,695 .83 55,145 .32 -22,449 .4 9

1 0 f/1L 2 0% M A X RATE CAP 1111E GAINS (LOSSES) 220 , 991 00 342,089 .00 -121,099 .0 0

Totals 220, 991.00 342, 089 . 00 1 2 1 0

} J sn

3FO9 7 o 1 000

E ANW646 656U 04/08(2004 16 :21 :17 26-09297 8 STATEMENT 5



,cou NI N,v4iF '_'M . IVG, F D :JNDAT I O N

M~AN A GEM L N i 26-0962 7

HE NOR' HORN -f-RUS? COMPANY
jO SOUTH • ASAL L E STREET
-CHICAGO, IL 6067 5

' IN CIP A L

RS i NV ESTM EN-f

AGE NT/CUSTODIAN TAX INFORMATION LETTER

LUMINA FOUNDATION ID N U MB E R 35- 1813228
- DAVID BROWN, CPA & CONTROLLE R

30 SOUTH MERIDIAN S T. T AX YEAR

INDIANAPOLIS, I N 46204-3503 BEGINNING 01 /01 /2003
EN DI N G 12 / 31 / 2003

ENTE R THE AMOUNTS LISTED BEL OW O N YO UR U S IN C OME TAX RETURN

I N C 0 M E

l.' S . GOVERNMENT INTEREST REPORTED AS DIVIDENDS :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . .

FOREIGN DIVIDEND INCOM E
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR , . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

DIVIDEND fNCOME -
. .

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
SNORT TERM GAINS OR LOSSES :

OTHER CAPITAL GAIN OR LOS S
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

LONG TERM GAINS OR LOSSES .
OTHER CAPITAL GAIN OR LOS S

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . .

D E D fJ C T! 0 N S
-------------------

J-1-EREST EXPENSE . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

M I S C E L L A N E O U S I N F O R M A T I O N
-------------------------------

NONTAXAE3LE DIVIDENDS

NONE
748 .

4,728,
4,898 .

54,652 .
99,287 .

7,004,755 .
8,253,215 .

-865,836 .
43,951 .

2 .

3,47 0

Report the amounts listed above on your 2 003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w

SUM N A FOUNDATION 26-09627 3 S



AGENT /CU STOD IAN

T A X C R E D I T S
----------------------

-uREIGN TAX CREDIT INFORMATIO N
-------------------------------

COUNTRY FOREIGN INCOME
------- ----------------

OTHER COUNTRIES 2,91 0
-- PUERTO RICO 1,266,

VIRGIN ISLANDS (BRIT 722

I -

N UATION

TAXES

N ON E
1 2 7 .
N ON E

DATE PAID

12/31/2003
12/31/2003
12/31/200 3

Repo rt the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income , our agreed plan of remitting, fiduciary deduction , or variance
between your taxable year and that of this account If you have interests in other accounts , appropriate schedules will follo w

LUMINA FOUNDATION 26-09627 4 -



FMS I NV ESTM E N T

_ ;'LANAT .ON OF INCOME AND DEDUCTION S

JCOME

II V IDE N D INCOME
---------------

=OREIGN DI V IDE N DS
-----------------

-- QUALIFIED FOREIGN DIVIDENDS
---------------------------

R&G FINL CORP CL B
SCOTTISH RE GROUP ANNUITY & LIFE HLDGS COM
UTI WORLDWIDE INC ORD NP V

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED)

NONQUALIFIED FOREIGN DIVIDENDS
- ----- ------------------------

HOLDING PERIOD BASED DISQUALIFICATIO N
-------------------------------------

SCQTTISH RE GROUP ANNUITY & LIFE HLDGS COM

TOTAL NONQUALIFIED FOREIGN DIVIDENDS (ROUNDED)

-TOTAL FOREIGN DIVIDEND S

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
---------------------------

ANALOGIC CORP COM PAR $0 .05
COMPUTER PROGRAMS & SYS INC CAM
E W BANCORP INC COM
1ST CMNTY BANCORP CAL COM
INFINITY PPTY & CAS CORP CO M
MFC ISHARES TR RUSSELL 2000 GROWTH INDEXED
MFC ISHARES TR RUSSELL 2000 INDEX FD
NETBANK INC COM

1,265 .75
2,740 .00

722 .00
------------

4 , 728 . 00

170 . 00
------------

1664 .00
1,045 .50
560 .00

3,798 .75
1,380,5 0

662 .35
44,630 .78

394 .00

170 .00
------------

4,898 .00

CONTINUED . . STATEMENT 1

X 16 2 ooo
ANlh'6d7 656U 03/06/2044 14 53 04 26-09627 5



INA FOUNDATION WESTWOOD MANAGEMEN T

LANA7IQN OF INCOME AND DEDUCTIONS (Cont'd)
------------------------------------------------------------------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PO R

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED )

'OTAL USGI DI V IDE N D S

►TAL DIVIDEND INCOME

87 . 00
------------

87 . 00
------------

13,935 . 00

STATEMENT 2

87 .14
------------

zooo ANW646 656U 04/08/2004 16 :21 :77 26-09297 5 -



7U N 7 "J AMF i U M f NA FOUNDATION
MANAGEMENT 26-0962 7

NORTHERN TRUST COMPANY
SOUTH LASALLE STREET
ICAGO, IL 60675

RS INVESTMEN T

AGENT/CUSTODIAN TAX INFORMATION LETTE R
ICIPAL

LU M I N A FOU N DATION I D NUMBER 35-18132 2 8
DA V ID BROWN , CPA & CONTROLLE R
30 SOUTH MERIDIAN ST, TAX YEAR

I N DIA N APOLIS, I N 46204-3503 BEGINNING 01 / 01 / 2 003
ENDING 12/31/2003

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S INCOME TAX RETUR N

I N C 0 M E
------------

. GOVERNMENT INTEREST REPORTED AS DIVIDENDS :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
SIGN DIVIDEND INCOME :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
IDEND INCOME :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
ART TERM GAINS OR LOSSES :
OTHER CAPITAL GAIN OR LOS S

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

G TERM GAINS OR LOSSES :
OTHER CAPITAL GAIN OR LOSS

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

D E D U C T I O N S
-------------------

ERES7 EXPENSE . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

M I S C E L L A N E O U S I N F O R M A T I O N
----------------------------------------------------

TAXAE3LE DIVIDENDS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

NO NE
748 .

4 ,728 .
4 , 898 .

54 ,652 .
99 , 287 .

7 , 004 ,755 .
8 , 25 3, 2 1 5 .

-865,836 .
43 , 951 ,

2 .

3, 4 7 0 .

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting , fiducia ry deduction, or variance
between your taxable year and that of this account If you have interests in other accounts , approp riate schedules will follow

LUMINA FOUNDATION 26-09627 3 S



INA FOUNDATION RS INVESTMEN T

LANATION OF INCOME AND DEDUCTIONS (Cont'd)
------------------------------------------------------------------------------------

REGiS CORP MINN COM

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
-----------------------------

AARON RENTS INC CL B
MFC ISHARES TR RUSSELL 2000 GROWTH INDEXED
MFC (SHARES TR RUSSELL 2000 INDEX F D
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

HOLDING PERIOD BASED DISQUALIFICATION
-------------------------------------

ALPHARMA INC CL A
INFINITY PPTY & CAS CORP COM
NETBANK INC COM

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED)

DOTAL OTHER DIVIDENDS

JSGI DIVIDENDS
--------------

NONQUALIFIED USG( DIVIDENDS
-----------------------------

ASSET BASED DISQUALIFICATION
-------------------------------

MF8 NORTHN INSTL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED USG( DIVIDENDS (ROUNDED)

-OTAL USGI DIVIDENDS

)TAL DIVIDEND INCOME

:DUCTIDNS

516 . 00
------------

54,652 .00

608 . 00
9 . 82

29 , 580 . 70
1 4 , 219 . 7 3

99 .00
88 . 00
30 . 0 0

------------

74 8 . 4 1
------------

44,635 .00
------------

99,287 .0 0

748 .00
------------

748 .00
------------

104,933 .Q 0

CONTINUED ., . STATEMENT 2

2 ooo ANW647 656U 03/06/2004 14 :53 :04 26-09627 6



AINA FOUNDATION RS INVESTMEN T

DLANATION OF INCOME AND DEDUCTIONS (Cont'd)
--------------------------------------------------------------------------------------

tiTEREST EXPENSE
---------------

NONALLOCABLE :
SHORT TERM INTEREST ADJUSTMEN T

TOTAL NONALLOCABLE (ROUNDED )

ET INTEREST EXPENSE

1 .87
------------

2 . 0 0

------------

2 . 00

STATEMENT 3

szooo ANW647 656U 03/06/2004 14 :53 :04 26-09627 7 -



5cneduie u uetau of Snort-term Capital vains and posses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

80 0 . ANALOGIC CORP COM PAR 08/14/2002 01/02/2003 4 1 ,192 .91 33,479 .65 7,713 .2 6

38 0 0 . #REORG/DIANON SYSTEMS CASH

MERGER EFF 1/17/03 12/23/2002 01/02/2003 180,691 .77 182,152 .24 -1,46 0 .47

8600 . #REORG/DIANON SYSTEMS CASH

MERGER EFF 1/17/03 12/23/2002 01/02/2003 4 08,934 .01 412,239 .28 -3,305 .2 7

200 . INSIGNIA SYS INC COM 10/01/2002 01/02/2003 2,049 .93 1,652 .00 397 .9 3

7000 . #REORG/PRECISE SOFTWARE 12/23/2002 01/02 1 2003 115,297 .71 117,854 .80 -2,557 .0 9

21100 . #REORG/PRECISE SOFTWARE 12/23/20 02 01/02/2003 347,540 .26 355,248 .04 -7,707 .78

1000 . ANALOGIC CORP COM PAR 08/19/2002 01/03/2003 51,348 .45 43,077 .58 8,270 .87

2600, INSIGNIA SYS INC COM 10/02/2002 01/03/2003 26,054 .85 21,509 .50 4,545 .3 5

2500, CV THERAPEUTICS INC COM 07/25/2002 01(06/2 003 47,171 . 82 52,051 . 0 0 -4,879 .1 8

1600 . INSIGNIA SYS INC CAM 10/10/2002 01/06/2003 15,722 .72 13,263 .00 2,459 .7 2
2600 . DIGENE CORP COM 12/20/2002 01/07/2003 29,119 .11 26,219 .96 2,899 .1 5

800 . DIGENE CORP COM 12/20/2002 01/07 i2 003 9,023 .72 8,067 .68 956 .04

5200 . DIGENE CORP CUM 12/24/2002 01/08/2003 55,613 .87 54,228 .02 1,385 .85

1 200 . NIBBETT SPORTING GOODS IN C

COM 02/12/2002 01/09/2003 31,772 . 88 25,275 . 00 6,497 .88

6200 . ASYST TECHNOLOGIES INC COM 11/22/2002 01/10/2003 66,217 .71 49,200 .10 17,017 .6 1

200 . CENTENE CORP DEL COM 05/17/2002 01/10/2003 6,141,59 4,950 .00 1,191 .6 9

2300 . CUBIC CORP COM 08/05/2002 01/10/20 03 46,537 .48 46,052 .90 484 .5 8

1500 . HIBBETT SPIRTING GOODS IN C

COM 06/28/2002 01/10/2003 40,179 .28 33,687 .50 6,491 .7 5
3000, ULTRATECH INC EFF 06-10-03 02/12/2002 01/10/2003 35,608 .92 44,239 .60 -8,630 .6 8
4600 . VEECO INSTRS INC DEL COM 11/27/2002 01/1/2003 70,952 .39 64,935 .44 6,016 .95
700, CENTENE CORP DEL COM 05/ 1 7/202 01/13/2003 20,325 .28 17,325 .00 3,000 .28

28 00, CONCUR TECHNOLOGIES INC 11/22/2002 01/13/2 003 12,123 .63 10,213 .56 1,910 .07
900 . CUBIC CORP COM 08/06/2002 01/13/2003 19,457 .41 17,996 .34 1,461 .07

3000 . CUBIC CORP COM 08/13/2002 0 1/13/2003 64,165 .36 61,137 .48 3,027 .88
5000 . GENUS INC COM STK 05/01/2002 0 1 /13/2003 15,952 .51 20,20 0 .00 -4,247 .49

12400 . GENUS INC COM STK 05/02/2002 01/13/2003 39,562 .23 50,214 .50 -10,652 .2 7

1450 . HIBBETT SPORTING GOODS IN C

COM 06/28/2002 01(13/2003 36 486 .26 36 322 .50 163 .7 6

Totals

JSA

3F0971 1 000

- ANW647 656U 03/06/2004 14 :53 :04 26-09627 8 STATEMENT 4



Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

1400 . NEWPORT CORP COM 04/05/2002 01/13/2003 20,231 .06 33,247 .48 - 1 3,016 .42

8700 . QUEST SOFTWARE INC CO M

ISIN US74834T1 034 07/16/2002 01/13/2003 106,422 .14 88,861 .16 17,560 .98

130 0 . QUEST SOFTWARE INC COM

I S IN US74834T1034 07/23/2002 01/13f2 003 15,902 .15 13,142 .88 2,759 .2 7

200 . SCIENTIFIC GAMES CORP 08/02/2002 01/13/2003 1,389 .57 1,449 ,36 -59,7 9

300 . SCIENTIFIC GAMES CORP 08/02/2002 01/13/2003 2, 0 65 .46 2,174 .04 --108 .5 8

1000 . URBAN OUTFITTERS INC COM 12/09/2002 01/13/2003 22,310 .82 26,175 .60 -3,864 .78

11500 . VEECO INSTRS INC DEL COM 12/27/2002 01/13/2003 175,243 .21 153,646 .94 21,596 .27

1000 . ANALOGIC CORP CAM PAR 08/20/2002 01/14/2003 50,715 .97 44,579 .48 6,136 .4 9

900 . CONCUR TECHNOLOGIES INC 11/22/2002 01/14/2003 3,860 .88 3,282 .93 577 .95

1004, EMBARCADERO TECHNOLOGIES

INC COM STK 03/20/2002 01/14/2003 7,736 .77 14,544 .78 -6,808 .0 1

400, GENUS INC COM STK 05/02/2002 0 1/14/2003 1,259 .96 1,632 .00 -372 .0 4

400 . SCIENTIFIC GAMES CORP 08/02/2002 01/14/2003 2,726 .83 2,894 .72 -167 .8 9

8 00 . SCIENTIFIC GAMES CORP 08/02/2002 01(14/2 003 5,460 .87 5,789 .44 -328 .5 7

800 . SCIENTIFIC GAMES CORP 08/02/2002 01/14(2003 5,401 .11 5,789 .44 -388 .3 3

400 . SCIENTIFIC GAMES CORP 08/02/2002 01/14/2003 2,725 .27 2,898 .72 -173 .45

500 . URBAN OUTFITTERS INC COM 12/10/2002 01/14/2003 11,149 .66 13,146 .02 -1,996 .3 6

1 900 . CEM1lTENE CORP DEL COM 05/17/2002 01/15/2003 49,085 .58 47, 0 25 .00 2,060 .5 8

600 . SCIENTIFIC GAMES CORP 08/02/2002 01/15/2003 3,949 .32 4,342 .08 -392 .7 6

5000 . ASYST TECHNOLOGIES INC COM 12/13/2002 01/17/2003 44,892 .14 42,722 .96 2,169 .1 8

1000, ASYST TECHNOLOGIES INC COM 11/26/2 002 41/1712003 8,949 .73 8,387 .00 5 6 2 .7 3

4000 . ASYST TECHNOLOGIES INC COM 11/22/2002 01/17/2003 35,913 .71 31,742 .00 4,171 .7 1

4400 . CELADON GROUP INC COM 01/15/2003 01/17/2003 41,429 .58 52,772 .33 -11,342 .7 5

2000 . NEWPORT CORP COM 04/12/2002 01/17/2003 25,905 .21 47,066 .16 -21,160 .9 5

5600 . PHOTON DYNAMICS INC COM 12/26/2002 01/17/2003 104,938 .03 130,250 .15 -25,312 .1 2

200 . PHOTON DYNAMICS INC COM 12/26/2002 01/17/2003 3,756 .88 4,573 .26 -816 .3 8

700 . PHOTON DYNAMICS INC COM 12/26/2 00 2 0 1/17/2003 13,182 .35 16,006 .41 -2,824 .0 6

2600 . QUEST SOFTWARE INC COM

!SIN US74834T1034 08/02/2002 01/17/2003 27,809 .53 25,754 .85 2,054 .6 8

2600 . QUEST SOFTWARE INC CO M

ISIN US74834T1034 08 /02/2002 0 1/17/20 03 27,809 .53 23,482 .68 4,326 .85

4400 . ADAPTEC INC COM 01/09/2003 01/21/2003 27,052 .14 31,947 .08 -4,894 .9 4

5 00 , ASYS 'TTECHNOLOGIES INC COM 12/13/2002 01/21/2003 4,484 .86 3,935 .30 549 .5 6

Totals

JSA
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Date Date Gross Sales Cost or Other Short-term

Descri ption Acquired Sold Price Basis Gain/Loss

10 0 . C&D TECHNOLOGIES INC COM 11/22/2002 01/21/2003 1,798 .94 1,864 .00 -65 .0 6

26 00 . PHOTON DYNAMICS INC COM 01/14/2003 01/21/2003 48,187 .98 56,868 .06 -8,680 .08

200 . PWR INTEGRATIONS INC COM 08/02/2002 01/21/2003 3,547 .53 2,686 .00 861 .5 3

5500 . QUES -i SOFTWARE INC COM
iSIN US74834T1034 11/01/2002 01/21/2003 56,242 .39 57,893 .18 -1,650 .7 9

9900, ADAPTEC INC COM 01/15/2003 01/22/2003 61, 0 04 .92 69,443 .20 -8,438 .28

126 0 0 . ADAPfEC INC COM 01/09/2003 01122/2003 77,642 .62 91,484 .82 -13,842 .20

1700 . ASYST TECHNOLOGIES INC COM 12/13/2002 01/22/2003 15,115 .60 13,380 . 02 1,735 .5 8

1500 . E W BANCORP INC COM 08/28/2002 01/22/2003 56,323 .30 53,994 .67 2,328 .6 3

100 . PHOTON DYNAMICS INC COM 01/14/2003 01/22/2003 1,844 .94 2,071 .27 -226 .33

1000 ASYST TECHNOLOGIES INC COM 12/19/2002 01/23/20 03 9,019 .72 7,835 .43 1,184 .2 9

200 . C&D TECHNOLOGIES INC COM 11/27/2 002 01/23/2003 3,589 .89 4,004 .00 --414 .1 1

200 . CONCUR TECHNOLOGIES INC 11/22/2002 01/23/2003 837 .99 729 .54 1 08 .4 5

7 0 0 . CONCUR TECHNOLOGIES INC 11/22/2002 0 1f23f2 003 2,995 .90 2,553 .39 442 .5 1

1200 . E W BANCORP INC COM 09/03/2002 01/23/2003 41,236 .39 43,237,53 -2,001 .1 4

13 00 . ACACIA RESH CORP A R

COMf31MATRiX COM COME3IMAT 12/19/2002 01/24l2003 4,055 .87 4,760 .72 -704 .85

1800 . ACTEL CORP COM 01/09/2 0 03 01/24/2003 27,557 .16 31,019 .16 -3,462 .00

7300 . ACTEL CORP CAM 12/26/2002 01/24/2003 114,2 00 .66 127,434 .37 -13,233 .7 1

12 0 0, ASYST TECHNOLOGIES INC COM 12/19/2002 01/24/2003 10,064 .69 9,022 .68 1,042 .0 1

4500 . CIMA LABS INC COM 01/14/2003 01/24/2003 112,782 .34 124,702 .90 -11,920 .5 6

2100 . IMPAX LAB INC COM 01/09/2003 01/24/2003 8,714 .94 9,858 .24 -1,143 .3 0

16500 . MEDSOURCE TECHNOLOGIES INC
OC--COM 10/29/2002 01/24/2003 58,690 .35 180,142 .68 -121,452 .3 3

15700 . MEDSOURCE TECHNOLOGIES IN C

OG-COM 03/27/2002 01/24/2003 44,231 .82 189,815 .12 -145,583 .3 0

900 . PHOTON DYNAMICS INC COM 01/14/20 03 01/24/2003 15,056 .09 18,641 .43 -3,585 .3 4

2400 . PWR INTEGRATIONS INC COM 08/28/2002 01/24/2003 50,572 .47 34,876 .44 15,696 .03

25 00, ASYST TECHNOLOGIES INC COM 12/19/20 02 01l27/2 003 20,537 .62 18,797 .25 1,740 ,37

3200, IMPAX LAB INC COM 0 1/09/2003 01/27/2 003 12,951 .60 15,022 .08 -2,070 .48

600 . NASTECH PHARMACEUTICAL INC

COM PAR $0 .006 NASTECH P 03/18/20 02 0 1 /27/2003 5,069 .90 9,024 .60 -3,954 .7 0

19 00 , PHOTON DYNAMICS INC COM 01/14/2003 01/27/2003 30,435 .18 39,354 .13 -8,918 .95

300 . ACACIA RESH CORP A R

COMBIMATRIX COM COMBIMAI- 12/ 1 9/2002 01/28/2003 935 .97 1,096 .321 -160 .35

Totals

JSA
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

3700 . IMPAX LAB INC COM 01/10/2003 01/28/2003 14,696 .69 18,207 .04 -3,510 .35

6 00 . NASTECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 0311 812002 01/28/2003 5,082 .74 9,024 .60 -3,941 .8 6

2000 . WILSON GREATBATCH
TECHNOLOGIES INC COM COM 11/01/2002 01/28/2003 45,898 .61 50, 0 04 .37 -4,105 .76

3000 . WILSON GREATBATCH
TECHNOLOGIES INC COM COM 08/12/2002 01/28/2003 68,922 .02 68,865 .04 56,98

2200 . WILSON GREATBATCH

TECHNOLOGIES INC COM COM 01/15/2003 01 /28/2003 50,542 .81 63,922 .36 -13,379 .5 5

1200 . WILSON GREATBATCH

TECHNOLOGIES INC COM COM 01/23/2003 01/28/2003 27,625 .32 35,455 .15 -7,829 .83

17 0 0 . UTI WORLDW IDE INC ORD NPV 12/12/2002 01/28/2 003 37,653 .86 39,140 .00 --1,446 . 1 4

4800 . IMPAX LAB INC COM 01/13/2003 01 t29/2003 19,137 .01 25,023 .40 -5,886 .3 9

700 . NASTECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 03/18/2002 01/29/2 003 6,026 .51 10,528 .70 -4,501 .8 5

1400 . NASTECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 03/20t2002 01/29/2003 13,12 2 .5 0 21,591 .25 -8,468 .75

8804, IMP A X LAB INC CUM 01/17/2003 01/30/2003 36,188 .02 45,773 .26 --9,585,2 4

4900 . NE WPORT CORP CAM 06/27/2002 01/30/2003 54,751 .92 1 05,491 .52 -50,739 .6 0

4900 . NEWPORT CORP COM 11/11/2002 01/30/2003 54,751 .92 61,252 .13 -6,500 .2 1

500 . CONCUR "TECHNOLOGIES INC 11/22/2 002 02/03/2 003 2,117 . 1 3 1,823 .85 293 .28

300 . CONCUR TECHNOLOGIES INC 11/22/2002 02/03/2003 1,276 .46 1,094 .31 182 .1 5

1600 . ACACIA RESH CORP A R

COMBIM ATRIX COM COMBIMAT 12/20/2002 02/04/2003 4,520 .50 5,622 .97 -1,102 .47

1500 . CUBIC CORP COM 08/14/2002 02/04/2003 29,408 .41 31,073 .79 -1,665 .3 8

2140 . SPANISH BROADCASTING SY S

INC CL A CUM STK 01/15/2003 02/04/2003 15,267 .16 18,907 .98 -3,640 .82

1300 . SPANISH BROADCASTING SY S

INC CL A COM STK 0 1 /15!2003 02/04/2003 9,413 .66 1 1 ,704 .94 -2,291 .2 8

1400 . ACACIA RESH CORP A R

COMBIMATRIX COM COMBIMAT 12/20/2002 02/05/2003 3,934 .86 4,668 .02 -733 .1 6

13 00 . CENIENE CORP DEL COM 05/29/2002 02/05/2003 33,446 .56 32,187 .50 1,259 .06

400 . CONCUR TECHNOLOGIES INC 11/22/2002 02/05/2003 1,685 .94 1,459 .08 226 .8 6

6000 . ###REORG/LEGATO SYSTEMS

STOCK MERGER TO EMC CO 01/07/2003 02/05/2003 32,694 .20 33 037 .80 -343 .6 0

Totals

JSA
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- ANW647 656U 03/06/2004 14 :53 :04 26-09627 11 STATEMENT 7



Sch-e-dule D-Detail o~ho~m C;-apifal Uaffln-S an=sses- ...

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

900 . SPANISH BROADCASTING SY S

INC CL A COM STK 01/16/2003 02/05/2 003 6,420 .31 8,155 .26 -1,734 .9 5

1800 . ACACIA RESH CORP AR

C OMBIMA TRIX CUM CUMBIMAT 12/20/2002 02/06/2003 4,879 .83 6,003 .74 -1,123 .9 1

300 . CONCUR TECHNOLOGIES INC 11/22/2002 02/ 0 6/2 0 03 1,266 .11 1,094,31 171 .80

1300 . SPANISH BROADCASTING SY S

INC CL A COM STK 01 /16/2003 02/06/2003 9, 0 90 .49 11,779 .82 -2,689 .33

1800, SPANISH BROADCASTING SY S

INC CL A COM STK 01/16/2003 02/06/2003 12,626 .83 16,310 .52 -3,683 .6 9

1300 . ACACIA RESH CORP AR
COMBIMATRIX COM COME3IMAT 12/20/2002 02/07/2003 8,365 .46 4,347 .59 -982 .1 3

22600 . AEROFLEX INC COM 01/27/2003 02/07/2003 139,541 .73 187,236 .83 -47,695 .1 0

100 . C&D TECHNOLOGIES INC COM 1 1 /27/2002 02107 f2003 1,629 .81 2,002 .00 -372 .1 9

1300 . CONCUR TECHNOLOGIES INC 11/22/2002 02/07/2003 5,451 .64 4,742 .01 709 .6 3

17 00 , SPANISH BROADCASTING SY S

INC CL A COM STK 01/16/2003 02/07/2003 11,730 .15 15,404 .38 -3,674 .2 3

1300 . C&D TECHNOLOGIES INC COM 11/27/2002 0 2/ 10 /2003 21,279 .05 26,026 .00 -4,746 .95

200 . CENTENE CORP DEL COM 05/29/2002 02/10/2003 4,600 .86 4,964 .00 -359 .1 4

1750 . CENTENE CORP DEL COM 08/20/2002 02/10/2003 42,724 .61 43,432 .24 -7 0 7 .6 3

2000, CENTENE CORP DEL COM 06/05/2002 02/10/2003 45,978 61 49,261 . 02 -3,282 .4 1

700 . CONCUR TECHNOLOGIES INC 11/25/2002 02/10/2003 2,911 .91 2,560 .85 351 .06

500 . ACACIA RESH CORP AR

COMBIMATRIX COM COMBIMAT 12/20/2002 02/1112 003 1,246 .26 1,672 .15 -425 .8 9

400 . C&D TECHNOLOGIES INC COM 11/27/2002 02/11/2003 6,60 0 .00 8,008 .00 --1,408 .00

400 . CONCUR TECHNOLOGIES INC 11/25/2002 02/11/2003 1,670 .94 1,488 .92 182 . 0 2

300 . CUBIC CORP COM 08/15/2002 02/11/2003 5,4 5 .16 6,266 .16 -791,0 0

3300 . ACACIA RESH CORP AR

COMQIMATRIX COM COMBIMAT 12/23/2002 02/12/2003 6,959 .81 10,619 .31 -3,659 .5 0

4000 . CUBIC CORP COM 09/ 1 7/202 02/12/2003 66,112 .00 86,752 .90 -20,640 .9 0

1000 . ACACIA RESH CORP A R

COMBIMATRIX CQM COM BIMAT 12/23/2002 02/13J2003 2,003 .13 3,112 .70 -1,19 .57

3900 . CV THERAPEUTICS INC COM 12/13/2002 02/13/2003 65,210 .32 87,083 .85 -21,873 .5 3

13 00, CV THERAPEUTICS INC QOM 09/10/2002 02/13/2003 21,736,77 26,975, 0 2 -5,238 .2 5

1100, ELECTRO SCIENTIFIC IND S

INC CUM 1 1f05/2 002 02/13/2003 18,754 .43 22 890 .12 -4,135 .6 9

Totals I

JSA
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

5700 . ENTRUST INC 1 1 /25/2002 02/13/2003 13,233 .28 21,323 .28 --8,094 .0 0

900 . TELIK INC COM STK 08/30/2002 02/13/2QQ3 9,160 .10 12,546 .36 -3,388,2 6

1600 . URBAN OUTFITTERS INC COM 12/10/2002 02/13/2003 29,18 8 ,71 42,115 .42 -12,926 .7 1

17 0 0 . ACACIA RESH CORP AR
CQMBIMATRIX COM COMBIMAT 12/23/2Q02 02/14/2003 3,567 .17 5,291 .59 -1,724 .42

1000, CV THERAPEUTICS INC CAM 12/13/2002 02/14/2003 16,723 .89 20,607 .30 -3,883 .4 1

400 . ELECTRO SCIENTIFIC INDS

INC COM 1 1/05/2002 02/14/2003 6,878 .87 8,323 .68 -1,444 .8 1

24900 . ENTRUST INC 01/17/2003 02/14/2003 54,414 .79 87,615 .46 -33,200 .6 7

19800 . ENTRUST INC 12/03/2002 02/14/2003 43,269 .59 78,027 .12 -34,757 .5 3

1400, URBAN OUTFITTERS INC COM 12/11/2002 02{14/20Q3 25,689 .08 37,826 .00 -12,136 .92

1000 . ACACIA RASH CORP AR

COMBIMATRIX COM COMBIMAT 12/23/2002 02/18/2003 2,117 .73 3,1 1 2 .70 -994 .97

500 . CUBIC CORP COM 09/17/2Q02 02/18/2003 8,378 .54 10,51Q .00 -2,131 .46

1 800 . EMBREX INC COM 07/25/2002 02/18/2003 12,036 .05 37,611 .65 --25,575 .6 0

24 00 . LA JOLLA PHARMACEUTICAL C O

COM 12/12/2Q02 02/18/2003 3,665 .41 13,752 .26 -10,086 .85
1000 . LA JOLLA PHARM A CEUTICAL C O

COM 12/12/2002 02/18/2003 1,431 .15 5,50Q .0 0 -4,068 .85

600 . NASTECH PHARMACEUTICAL INC

CUM PAR $0 .006 NASTECH P 03/20/2002 02/18/2003 4,851 .69 9,175 .98 -4,324 .2 9

51 00, REGENT COMMUNICATIONS IN C

DEL COM STK ISIN# US7588 04/24/2002 02/1 8 /2003 30,487 .89 38,250 .00 -7,762 .1 1

300 . ACACIA RESH CORP A R

COMBIMATRIX COM COMBIMAT 12/23/2002 02/19/203 610 . 03 933 .81 -323 .7 8

1000 . CUBIC CORP COM 10/28/2002 02/19/2003 16,822 .29 15,862 .16 960 .1 3

2600 . CUBIC CORP COM 10/04/2002 02/19/2003 43,737 .95 50,799 .14 -7,061 .1 9
6100 . ELECTRO SCIENTIFIC INK S

INC COM 12/03/2002 02/19/2003 1 1 ,921 .21 133,072 .55 -31,151 .3 4
4600 . ELECTRO SCIENTIFIC IND S

INC COM 12/26/2002 02/19/2003 76,858 .61 98,9 82 .16 -22,123 .5 5
29Q0 . EMBREX INC COM 08/05/2002 02/19/2003 19,215 .39 34,845 .00 -15,629 .6 1

500 . NASTECH PHARMACEUTICAL IN C
COM PAR $0 .006 NASTECH P 03/21/2002 02/19/2003 4,062 .92 7,684 .40 -3,621 .48

Totals

JSA
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600 . ACACIA RESH CORP A R
COMBIMATRIX COM COMBIMAT 12/23/2 002 02/20/2003 1,185 .68 1,867 .62 -681 .9 4

800 . COINSTAR INC COM 08/27/2002 02/20/2003 12,275 .63 21,678 .48 -9,402 .85

1900 . CUBIC CORP COM 12/05/2002 02/20/2003 31,055 .51 30,578 .74 476 .7 7

5100 . DIGENE CORP COM 02/03/2003 02/20/2003 85,019 .Q2 58,132 .65 26,886 .37

1800 . DIGENE CORP COM 02/06/2003 02/20/2003 29,247 .67 22,404 .59 6, 843 .08

600 . NAS IECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 03/21/2002 02/20/2003 4,852 .47 9,221 .28 -4,368 .8 1

2100 . QUINTON CARDIOLOGY SYS IN C
COM 05/07/2002 02/20/2003 12,251 .44 14,700 .00 -2,448 .56

1260 0 . REGENT COMMUNICATIONS IN C

DEL COM STK ISIN# US7588 04/24/2002 02/20/2003 60,367,28 94,500 .00 -34,132 .72

25 0 0, URBAN OUTFITTERS INC COM 12/13/2002 02/20/2003 44,539 .15 65,563 .45 -21,024 .3 0

1200 . CUBIC CORP COM 12/31/2002 02/21/2003 19,389 .01 21,777 .00 -2,387 .99

200 . NASTECH PHARMACEUTICAL IN C

COM PAR $ 0 .006 NASTECH P 03/2 1 /2002 02/21/2003 1,608 .39 3, 073 .76 -1,465 .3 7

200 . NASTECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 03/21/2002 02/24/2003 1,596 .43 3,073 .76 -1,477 .33

2000 . ACACIA RESH CORP A R

COMBIMATRIX COM COMBIMAT 12/23/2002 02/25/2 003 3,526 .09 6,225 .40 -2,699 3 1

900 . NASTECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 03/25/2002 02/25/2003 7,235 .87 13,886 .01 -6,650 .1 4

3300 . URBAN OUTFITTERS INC COM 12/30/2002 02/25/2003 55,978 .52 77,030 .60 -21,052 .0 8
1600 . ACACIA RESH CORP AR

C OMBIMATRIk COM COMBIMAT 12/23/2 002 02/26/2003 2,694 .47 4,980 .32 -2,285 .85

3100 . ACACIA RESH CORP AR

COMBIMATRIX COM COMBIMAT 12/23/2002 02/27/2003 5,331, 83 9,649 .37 -4,317 .5 4

1700 . ACACIA RESH CORP A R

COMBIMATRIX CUM COMBIMAT 01/08/2003 02/27/2003 2,904 .53 5,855 .09 -2,950 .5 6

4000, ACACIA RESH CORP A R

CQMBIMATRIX COM COMBIMAT 12/30/2002 02/27/2003 6,879 .78 12,959 .00 -6,079 .22

1800, ACACIA RESH CORP A R

COMBIMATRIX COM COMBIMAT 01/03/2003 02/27/2003 3,075 .38 6,372 .98 -3,297 .6 0

90 0 . NASTECH PHARMACEUTICAL IN C
COM P AR $0 . 006 NASIECH P 03/25/2002 02/27/2003 7,118,24 13 846 .41 -61728 .1 7

Totals

J SA

3 F0 9 7 1 1 000

- ANW647 656U 03/06/2004 14 :53 :04 26-09627 14 STATEM E NT 10



0L_.vu1e T7vcLairvr-_0i I I I i i v-aprtai kramb ai iv-=vaaCS-

Date Date Gross Sales Cost or Other Short-term
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8400 . INTERNET SEC SYS INC COM 02/04/2003 02/28/2003 72,33 8 .29 85, 7 79 .80 --13,44 1 5 1

800 . KOPIN CORP COM 11/05/2002 02/28/2003 3,720 .12 3,620 .00 1 00 .1 2

1000 . KOPIN CORP COM 11/05/2002 0212 8!2003 4,849 .85 4,525 .00 324 . 85

5800 . M A TRIXONE INC COM 11/25/2002 02/28/2003 20,647 .37 27,845 .37 -7,198 .00

100 . NASTECH PHARMACEUTICAL INC

COM PAR $ 0 . 006 NASTECH P 03/25/2002 02/28/2003 788 .22 1,538 .49 -750 .27

1300 . ABLE LAB INC COM NEW 01/21/2003 03/03/2003 19,490 .96 14,962 .35 4,528 .6 1

2300 . ABLE LAB INC COM NEW 01/22/2003 03/03/2003 34,484 .Q0 25,779 .21 8,704 .7 9

1200 . KOPIN CORP COM 11/05/2002 03/03/2003 5,675 .82 5,430 .00 245 .82

1200 . NASTECH PHARMACEUTICAL IN C
COM PAR $ 0 ,006 NASTECH P 03/26/2002 03/03/2003 9,476 . 1 1 18,225 .27 -8,749 1 6

2600 . REGENT COMMUNICATIONS IN C

DEL COM STK ISIN# US7588 04/24/2002 03/03/2003 13,232 .03 19,500 .00 -6,267 .97

1400, TRACTOR SUP CO COM 02/12/2003 03/03/2003 45,131 .55 43,369 .90 1,761 .6 5

600 . UNIT CORP COM 07/30/2002 03/03/2003 12,588 .46 9,591 .90 2,996 .5 6

100 . KOPIN CORP COM 11/05/2002 03/04/2003 472 .98 452 .50 20 .4 8

100, NASTECH PHARMACEUTICAL IN C

CUM PAR $0 .006 NASTECH P 03/27/2002 03/04/2003 775 .97 1,526 .25 -750 .2 8

3 0 0, REGENT COMMUNICATIONS IN C

DEL COM STK ISIN# US7588 04/24/2002 03/04/20 03 1,519 .78 2,250 . 00 -730 ,2 2

2200 . FINDWHAT COM COM 11/27/2002 03/05/2003 18,238 .54 13,236 .04 5,002 .5 0

65 0 0, INTERNET SEC SYS INC COM 02/11/2003 03/ 05/2003 70,544 .31 87,103 .43 -16,559 .1 2

200, KOPIN CORP CQM 11/05/2002 03/05/2003 947 .39 905 .00 42 .3 9

1000 . MAST-ECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 03/28/2002 03/05/2003 7,822 .56 15,301 .74 -7,479 .1 8

6100 . OMNIVISION TECHNOLOGIES

INC COM 42/14/2 003 03/05/2003 116,330 .81 98,596 . 1 3 17,734 .68

2300 . PAXAR CORP COM 08 /27/2002 03/05/2003 24,431 .24 36,9 04,19 -12,472 .95

12300 PAXAR CORP COM 09/11/2002 03/05/2003 130,654 .02 195,284 .77 -64,630 .7 5
100 . REGENT COMMUNICATIO N S IN C

DEL COM STK ISIN# US7588 04/24/2002 03I05/2003 505 .98 750 .00 -244 .0 2

2200 . TRACTOR SUP CO COM 02/12/2003 03/05/2003 68,936 .68 68,152 .70 783 .98

5 00 . FINDWHAT CAM COM 11/27/2002 03/06/2003 4,296 .17 3,006 .80 1,289 .3 7

COQ, INTERNET SEC SYS INC COM 02/11/2003 03/06/2003 5,381,48 6,9 43 .16 -'1,561 .6 8

2500, INTERNET SEC SYS INC CQN! 02/11/2003 03/06/2003 26 907 .43 34,781 .80 -7,874 .37

Totals
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3F0971 1 000

- ANW647 656U 03/06/2004 14 :53 :04 26 -09627 15 STATEMENT 11



~ .. .. .. . . .. . .. .r ~ .. , ., . .,. . . . . . .., . . .. . . . ., . . . . . . .,. M . . .. . ~ M . . . ., .. . . .. ~ ., ., .. . . .,
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1700 . KOPIN CORP COM 11/05/2002 03/06/2003 8,144 .96 7,692 .50 452 .46
22 0 0 . NASTECH PHARMACEUTICAL I NC

COM PAR $0 .006 NASTECH P 04/01/2002 03/06/2003 16,884 .85 33,773 .11 -16,888 .2 6

61 00 . PAXAR CORP COM 12/27/2002 03/06/2003 64,199 .33 93,487 .70 --25,288 .3 7

1800, PAXAR CORP COM 09/17/2 002 03/ 0 6/2 003 18,944 .06 28,919 .30 -9,975 .24
2100, TRACTOR SUP CO COM 02/14/2003 03/06/2003 65, 0 70 .31 68,737 .62 -3,667 .3 1
10400 . C&D TECHNOLOGIES INC COM 01/16/2003 03/07/2003 145,057 .93 204,907 .18 -59,849 .25

800 . KOPIN CORP COM 11/05/2002 03/07/2003 3,783 .96 3,620 .00 163 .9 6
7 0 0 . NASTECH PHARMACEUTICAL I N C

COM PAR $0 .006 NAS-TECH P 06/28/2002 03/07/2003 5,274 .27 10,957 .45 -5,683 .1 8
100 . REGENT COMMUNICATIONS IN C

DEL COM STK ISIN# US7588 04/24/2002 03/11/2 003 506 .81 750 .00 -243 .1 9
4200 . ACTIVCARD CORP COM 11/06/2002 03/12/2003 36,849 .26 38 ,191 .86 -1,342 .6 0
300 . INAMED CORP COM 02/13/2003 03/12(2003 9,477 .19 8 ,486 .49 990 .70
800 . INAMED CORP COM 02/13/2003 03/12/2 003 25,940 .65 22,630 .64 3,310 .0 1
1200 . NASTECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 09/12/2002 03/13/2003 8 ,432 .02 14,236 .51 -5,804 .4 9
2500 , NASTECH PHARMACEUTICAL IN C

COM PAR $0 .06 NASTECH P 12/13/2002 03/13/203 17,566 .71 21,792 .32 -4,225 .6 1
200, REGENT COMMUNICATIONS IN C

DEL COM STK ISIN# US7588 04/24/2002 03/13/2003 1,001 .96 1,500 .00 -498 .04
1000, UTI WORLDWIDE INC ORD NPV 12/12/2002 03/13I2 003 26,953 .28 23,000 .00 3,953 .28
3 0 0 . ATHEROGENICS INC COM 06/28/2002 03/14/2003 2,855 .64 2,281 .02 574 .6 2
500, ATHEROGENICS INC COM 06/28/2002 03/14/2003 4,714 .85 3,801 .70 913 .1 5
800 . ATHEROGENICS INC COM 06/28/2002 03/1 4 /2003 7,583 .77 6,082 .72 1,501 .05

2000 . E W BANCORP INC COM 10/04/2002 03114/2003 63,168 .69 64,534 .50 -1,365 .8 1
11 00, MYKROLIS CORP COM 03/18/2002 43/14/2003 8,252 .83 14,314 .23 -6, 061 .4 0
1200 . MYKROLIS CORP COM 03/15/2002 03/14/2003 9,003 .08 15,490 .56 -6,487 .4 8
1300 . NASTECH PHARMACEUTICAL IN C

COM PAR $ 0 . 0 06 NASTECH P 12/23/2002 03/14/2003 9,248 .44 10,938 .38 -1,689 .9 4
2000, NASTECH PHARMACEUTICAL IN C

COM PAR $0 .006 NASTECH P 12/31/2002 03/14/2003 14,228 .36 16,937 .50 -2,709 .1 4
51 00 . QUINTON CARDIOLOGY SYS IN C

COM 05/07/2002 03/14/2003 26,595 .69 35,700 .00 -9,104 .3 1
3900 . RAG FINL CORP CL B 0 8/19/2 0 02 03/14/2003 79,089 61 87,323 .46 -8,233 .85

Totals

J SA
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

300 . TRIMERIS INC COM 03/13/2003 03/14/2003 12,702 .18 13,073 .82 -371 .6 4

1800 . TRIMERIS INC COM 03/13/2003 03/14/2003 78,740 .96 77,299 .42 1,441 .5 4

20 0 . TRIMERIS INC COM 03/13/2003 03/14/2003 8 ,199 .75 8,715 .88 -516 .1 3

33 00 . E W B ANCORP INC COM 02/13/2003 03/17/2003 98,931 .01 109,580 .96 -10,649 .95

1300, NASTECH PHARMACEUTICAL INC

COM PAR $0 .006 NASTECH P 01/03/2003 03/17/2003 9,022 .50 11,179 .30 -2,156 .80

7 200 . NAS-T NCH PHARMACEUTICAL INC

CUM PAR $0 .006 NASTECH P 01/09/20 03 03/17/2003 8,328 .46 9,816 .27 -1,487,8 1

800 . UTI WORLDWIDE INC ORD NPV 12/12/2002 03/18/2003 21,794 .38 18,400 .00 3,394 .38

2 1 00 . EXAR CORP COM 01/14/2003 03/19/2003 28,988 .36 28,950 .71 37 .6 5

7700, QUINTON CARDIOLOGY SYS IN C
COM 05/07/2002 03/19120 0 3 40,154 .28 53,900 . 00 -13,745 .72

1300 . CONCUR TECHNOLOGIES INC 11/25/2002 03/20/2 003 6,269 .97 4,838 .99 1,430 .98

29 00 . MOVIE GALLERY INC COM 01/31/2003 03/20/2003 50,496 .17 41,071 .25 9,424 .92

6300 . -iHORATEC CORP 02/26/2003 03/20/2 003 71,239 .50 55,536 .60 15,702 .90

2700 . ACTIVCARD CORP COM 11/07/2 002 03/21/2003 26,148 .16 24,011 .91 2,136 .25

4 600 . CONCUR TECHNOLOGIES INC 11/26/20 02 03/21/2003 22,210 .88 17,131 .12 5, 0 79 .7 6

140 0 , DSP GROUP INC COM 11/05/2002 03/21/2003 16,854 .11 14,580 .90 2,273 .2 1

1500 . HERLEY INDS INC DEL COM 04/25/2002 03/21/2003 24,635 10 33,858 .10 -9,223 0 0

1000 . HERLEY INDS INC DEL COM 04/24/2002 03/21/20 03 16,423 .40 23,000 . 00 -6,576 .6 0

1500 . KOPIN CORP COM 11/05/2002 03/21/2003 8,028 .50 6,787 .50 1,241 . 00

300 . THORATEC CORP 02/26/2003 03/21/2003 3,247 .88 2,648 .76 593 . 1 2

700 . THORATEC CORP 02/26/2003 03/21/2003 7,684 .78 6,180 .44 1,504 .3 4

1500, UTI WORLDWIDE INC ORD NPV 12/12/2002 03/21/2003 43,572 .03 34,500 .00 9,072 .0 3

2300 . CONCUR TECHNOLOGIES INC 1 1/2712002 03/25/2003 11,086 .40 8,653 .75 2,432 .6 5

16 00 . DSP GROUP INC COM 11/05/200 2 03/25/2003 26,959 .31 23,329 .44 3,629 .87

300 . HERLEY INDS INC DEL COM 04/25/20 02 03/25/2 003 4,935 .11 6,707 .43 --1,772 .3 2

970 0 . ###REORG/LEGATO SYSTEMS

STOCK MERGER TO EMC CO 0 1/07/2003 03125/2 003 48,808 .19 53,411 .11 -4,602 .92

2300 . ###REORG/LEGATO SYSTEMS

STOCK MERGER TO EMC CO 01/07120 0 3 03/25/2003 11,752 .70 12,664 .49 -911 .7 9

67 00, ###REORG/LEGATO SYSTEMS

STOCK MERGER TO EMC CO 01/09/2003 03/25/2003 33,712 .87 37,442 .71 -3,729 .84

15200 . REGENT COMMUNICATIONS IN C

DEL COM STK ISIN# US7588 05/15/2002 03/25/2003 67 796 .35 113,683 .04 -45,886 .6 9

Totals

J S A
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Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Los s

14900 . REGENT COMMUNICATIONS IN C

DEL COM STK ISIN# US7588 11/27/2002 03/25/2003 66,458 .27 106,278 .69 -39,820 .42

1600 . CONCUR TECHNOLOGIES INC 11/27/2002 03/26/2003 7,705 .40 6, 078,24 1,627,1 6

94 0 . DSP GROUP INC COM 11/05/2002 03/26/2003 15,175 .86 13,122 .81 2, 0 53 .05

80 0 . HERLEY INDS INC DEL COM 04/25/2002 03/26/2 003 13,187 . 1 8 17,886 .48 -4,699 .3 0

26 00 . KOPIN CORP COM 11 107/2002 03/26/2003 12,838 .73 12,290 .60 548 .1 3

3900 . KOPIN CORP CUM 11/05/2002 03/26/2003 19,258 .10 17,647 .50 1,610 .60

14 0 . CONCUR TECHNOLOGIES INC 11/27/2002 03/27/2003 478 .98 379 .89 99 .0 9

1 00 . HERLEY INDS INC DEL COM 04/25/2002 03/27/2003 1,644 .95 2,235 .81 -590 .8 6

16200 ###REORG/LEGATO SYSTEMS
STOCK MERGER TO EMC CO 02/28/2003 03/27/2003 81,655 .64 97,927 .54 -16,271 .9 0

5100 . ###REORG/LEGATO SYSTEMS

STOCK MERGER TO EMC CO 03/18/2003 03/27/2003 25,706 .40 29,437 .58 -3,731 .1 8

700 . PROASSURANCE CORP COM 11/07/2002 03/27/2003 16,148 .59 11,585 .00 4,563 .5 9

1700 . UNIT CORP CAM 47/30/2002 03/27/2003 34,109 .29 27,177 . 05 6,932 .24

900 . KIRKLANDS INC COM 09/16/2002 03/28/2003 11,114 71 13,544 .28 -2,429 57

4500 . THORATEC CORP 02/27/2003 03/28/2003 55,832 .33 41,013 .65 14,818 .68

1100 . THORAT EC CORP 02/27/2003 03/28 /2 003 13,771,55 10,276 .31 3,495 .3 4

4100 . CONCUR TECHNOLOGIES INC 12/04/2002 03/3112003 20 ,925 .45 15,474 .84 5,450 .6 1

300 . CONCUR TECHNOLOGIES INC 12/04/2 002 03/31/2003 1,553 .96 1,129 .11 424 .85

1 000 . ACTIVCARD CORP CUM 11/07/2002 04/01/2003 9,651 .34 8,827 .54 823 .8 0

1100 . ACTIVCARD CORP COM 11/07/2002 04101/2003 10,592 .50 9,719 .71 872 .7 9

100, ANAREN INC COM 01/22/2003 04/01/2003 845 .96 803 .48 42 .4 8

2400 . COINSTAR INC COM 08/27/2002 04/0 1 /2 003 37,510 .23 64,631 .70 -27,121 .47

2 1 00 . CONCUR TECHNOLOGIES INC 12/06/2002 04/0 1 l2003 10,625 .49 8,029 .27 2,596 .2 2

1 600, F INDWHAT COM COM 12/09/2002 04/01/2003 17,260 .30 9,637 .85 7,622 .4 5

1900, HERLEY INDS INC DEL COM 04/25/2002 04/01/2003 32,560 .48 42,480 .39 -9,919 .9 1

500 . PWR INTEGRATIONS INC COM 1 0 /07/2002 04/01/2003 1 0 ,361 .91 6,251 .19 4,110 .72

2 1 00 . THORATEC CORP 02/27/2003 04/01/2003 26,591 .47 19,618 .41 6,973 .0 6

26 00 , THORATEC CORP 03/03/2003 04/01/2003 33,226 .44 24,128 .47 9,097 .9 7

100, ANAREN INC COM 01/22/2003 04/02/2003 848, 81 803.48 45 .3 3

5600 . EMBARCADERO TECHNOLOGIE S

INC COM STK 04/05/2002 04/02/2003 38,871 .13 67,876 .39 -29,005 .2 6

2200 . FINDWHAT COM COM 12/20/2002 04/02/2003 22,309 .37 14,317 .70 7,991 .67

8 0 0 . KIRKL ANDS INC COM 09/16/2002 04/02/2003 10 626 .14 12,039 .36 -1 413 .22

Totals

JSA
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Los s

100 . KIRKLANDS INC COM 09/16/2002 04J 02/2 003 1,334 46 1,504 .92 -170 .4 6

28 0 0 . KIRKLANDS INC COM 09/19/2002 04/02/2003 35,986 . 82 42,006 .16 -5 .019 .3 4

4200 . NUC O2 INC COM 07/31/2002 04/02/2003 2 0 ,831 .02 54,647 .40 -33,816 .3 8

32 00, CONCUR TECHNOLOGIES INC 12/16/2002 04/03/2003 17,562 .37 11,652 .93 5,909 .44

43 00 . DOT HILL SYS CORP COM 03/19/2003 04/03/2 003 29,152 .63 25,511 .90 3,640 .73
1500, DOT HILL SYS CORP COM 03/2 0 /2003 04/03/2003 10,012 .47 8,509 .80 1,502 .67

1600 . FINDWHAT COM COM 12/20/2002 04/03/2003 16,378 .10 10,488 . 00 5,890 .1 0

90 0 . HERLEY INQS INC DEL COM 04/25/2002 04/03/2003 14,928 .58 20,122 .29 -5,193 .7 1

140 0 . INAMED CORP COM 02/18/2003 04/03/2003 51,058 .12 41,009 .78 1 0 ,048 .34

100 . INFINI 'iY PPTY & CAS CORP 02/11/2003 04/03/2003 1,846 .79 1,600 .00 246 .7 9

1500 . KIRKLANDS INC COM 0 9/24/2002 04f 03/2003 20,381 .19 22,516 .64 -2,135 .45

7500 . KOPIN CORP COM 11/07/2002 04/03/2 003 41,280,30 35,490 .00 5,790 .3 0

400 . PWR INTEGRATIONS INC COM 10/07/2002 04/03/2003 8,781 . 02 4, 075 .80 4,705 .22

1500 . PROASSURANCE CORP COM 11/07/2002 04/03/2003 35,024 .70 24,825, 00 10 ,199 .70

900 . THORATEC CORP 03/03/2003 04/ 03/2003 10,941,77 8,322 .66 2,619 .1 1
2600 . CONCUR TECHNOLOGIES INC 12/16/2002 04/04/2003 15,235 .28 9,191 .00 6,044 .28
3700 . DOUBLECLICK INC COM 03/03/2003 04/04/2003 29,319 .27 24,512 .5 0 4,806 .77
2400 . DOUBLECLICK INC COM 03/03/2003 04/04/2003 19,017 .90 15,900 .00 3,117 .9 0
35 0 0 . EMBARCADERO TECHNOLOGIE S

INC COM STK 06/27/2002 04/04/2003 23,024 . 01 35,411 .64 -12,387 .63
400 . INFINITY PPTY & CAS CORP 02/11/2003 04/04/2003 7,379 .65 6,40 0 .00 979 .6 5

8500 . MATRIXONE INC COM 11/26/2002 04/04/2003 24,557 .03 42,349 .85 -17,792 .8 2
2300 . MATRIXONE INC COM 11/26/2002 04/04/2003 6 ,704,18 11,532 .43 -4,828 .2 5
34 0 . PWR INTEGRATIONS INC COM 10/07/2002 04/04/2003 6,584 .69 3,056 .85 3,527 .84
100, THORATEC CORP 03/03/2003 04/04/2003 1,194,94 924,74 270 .2 0

1100 . ATHCROGENICS INC COM 06/28/2002 04f07120 03 11,28 6 .78 8 ,363 .74 2,923 .0 4
3700 . CONCUR -TECHNOLOGIES INC 12/16/2002 0 41 07/2003 21,886 .68 13,079 .50 8,807 .1 8
2800 DSP GROUP INC COM 11/11/2002 04/07/2003 54,81 8 .34 41,629 .11 13,189 .2 3
3300 . DOT HILL SYS CORP COM 03/20/2003 04/07/2003 21,872 .36 18,150 .00 3,722 .3 6
600 . INFINITY PPTY & CAS CORP 02/11/2003 04/07/2003 11,069 .48 9,600 .00 1,469 .48
1000 . KIRKLANDS INC COM 1 0 /09/2002 04/07/2003 13,863 .74 16, 028 .25 -1,164 .8 1
21 00 . KOPIN CORP COM 11/07/2002 04/07/2003 12,243 .68 9,937 .20 2,306 .48
2200 . KOPIN CORP COM 11/07/2002 04/07/2 003 12,826 .71 10,410 .40 2,416 .3 1
11200 . MATRIXONE INC COM 12/26/2002 04/07/2003 33,446 .09 55,042 .41 -21,596 .3 2
1200 . M11-iRIXONE INC COM 11/26/2002 04/07/2003 3,593 .83 6,016 .92 -2,423 .0 9

Totals
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200 . PWR INTEGRATIONS INC CUM 10/07/2002 04l07/2 003 4,480 .36 2, 0 37 .90 2,442 .4 6
7700 . THORATEC CORP 03/18/2003 04/07/2003 9Q,831 .86 69,916 .80 20 ,915, 06
100 . CONCUR TECHNOLOGIES INC 12/16/2002 04/08/2003 555 .97 353 .50 202 .47

25 0 0 . MATRIXONE INC CAM 12/26/2002 04/08/2003 7,406 .89 10,000 .00 -2,593 .1 1
5100 . NEOWARE SYS INC COM 03/31/2003 04/08/20 03 45,287 .91 68,427 .09 -23,139 .1 8
3500 . MATRIXONE INC COM 12/26/2002 04/09/2003 10,195 .01 14,072 .91 -3,877 .9 0
100 . NEOWARE SYS INC COM 03/31/2003 04/ 09/2003 885 .95 1,241 .24 -355 .2 9

22 0 0 . ALPHARMA INC CL A 03/27/2003 04/10/20 03 38,694 .42 38,885 .04 -190 .6 2
540 . CONCUR TECHNOLOGIES INC 12/16/2002 04/10/20 03 2,783 .61 1,767 .50 1,016 .1 1
600 . DOT HILL SYS CORP COM 03/20/2003 04/10/2003 3,965 . 81 3,300 .00 665 .8 1
100 . INFINITY PPTY & CAS CORP 02/11/2003 04/10/2003 1,844 .91 1,600 .00 244 .9 1
100 . KIRKLANDS INC COM 10/28/2002 04/10/2003 1,369 .93 1,700 .61 -330 .6 8
2100, CONCUR TECHNOLOGIES INC 12/16/2002 04/11/2003 11,907 .27 7,423 .50 4,483 .7 7
430 0 . DOUBLECLICK INC COM 03/04/2003 04/11/2 0 0 3 37,408 .67 28,219 .96 9,188 .7 1
500, INFINi 'TY PPTY & CAS CORP 02/11/2003 04/11/2 003 9,293 .21 8 ,000, 00 1,293 .2 1
300 . KIRKLANDS INC COM 10/28/2002 04/11/2003 4,109 .80 5,101 .83 -992 .03

8 8 00 . MATRIXONE INC COM 0 3/14/2003 04/11/2003 24,293 .89 36,547,32 -12,253 .4 3
10300, MAlRIXONE INC COM 03/18/2003 04/11/2 003 28,434 . 89 40,516 .12 -12,08 1,23
2800 . NEOWARE SYS INC COM 04/01/2003 04/11/2 008 24,817 .75 34,833 .26 -10,015 .5 1
500 . CONNETICS CORP COM 12/16/2002 04/14/2003 8,262 .11 5,625 .00 2,637,1 1

2200 . CONNE T ICS CORP COM 12/16/2002 04/14/2003 36,069 .28 24,745 .90 11,323 .38
200 . CONNETICS CORP COM 12/16/2002 04/14/2003 3,302 .24 2,260 .00 1,052 .2 4

2700 . DOUBLECLICK INC COM 03/13/2003 04/14/2003 22,299 .6 0 17,350 93 4,948 .6 7
414, DOUBLECLICK INC COM 03/06/2003 04/14/2003 33,862 .35 26,378 .15 7,484 .20
1100 . ESCO TECHNOLOGIES INC 10/25/2002 04/14/2003 39,609 .14 38,305 .00 1,304 .1 4
1000 . ESCO TECHNOLOGIES INC 10/25/2002 04/14/2003 35,962 91 35,050 .00 912 .9 1
2100 . FINDWHAT COM COM 12/20/2002 04/14/2003 23,112 .56 13,765 .50 9,347 .06
4200 . NEOWARE SYS INC COM 04/03/2003 04/14/2003 37,773 .02 52,958 .01 -15,184 .9 9
900 . NEOWARE SYS INC COM 04/ 03l2 003 04/14/2003 7,987 .12 11,424 .15 -3,437 .03
1800, SONIC SOLUTIONS COM 0 4/04/2003 04/14/2003 12,869 .39 1 1,241 . 00 1,628 .3 9
540, AARON RENTS INC CL B 06/05/2002 04/15/2003 10,929 .73 10,500 .00 429 .7 3

2800 . ABLE LAB INC COM NEW 01/23/2003 04/15/2003 44,787 .25 31,228 .41 13,558 .84
1700 . APPLIED FIL MS CORP COM 05/31/2002 04/15/2003 31,741 .76 27,723 .26 4,018 .5 0
2300 . BRADLEY PHARMACEUTICAL S

Totals
INC COM 11/21/2002 04/15/2003 32 796 .22 28 990 .35 3,805 .87 1

JSA
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700 . CONNETICS CORP COCA 03/18/2003 04/15/2003 1 1 ,358 .27 10,279 .29 1,079 9 8

1500, FINDWHAT COM COM 12/20/2002 04/15/2 003 16,692 .56 9,832 5 0 6,860 .0 6

300 . KIRKLANDS INC COM 10/28/2002 04/15/2003 4,244 . 80 5,101 .83 -857 .03

19500 . LOOKSMART LTD COM STK 11/27/2002 04/15/2003 65,382 .36 46,891 .65 18 ,490 .7 1

11 00, PROASSURANCE CORP COM 11/07/2002 04/15/2003 26,708 .17 18,205 .00 8,503 .1 7

600 . BRADLEY PHARMACEUTICAL S
INC COM 11/21/2002 04/16/2003 8,459 .60 7,562 .70 896 .9 0

140 0 , ADR B USINESS OBJECTS S A 10/09/2002 04/16/20 03 28,292 .11 15,197 .56 13,094 .55

1500, KIRKLANDS INC COM 11/11/2002 04/16/2003 21,171 .50 24,075 .00 -2,903 .5 0

50 0 . KlRKLANDS INC COM 11/11/2002 04/16/2003 7,074 .66 8,216 .22 -1,141 .5 6

400 . R&G FINL CORP CL B 08/19/2002 04/16/2 003 8,800 . 1 4 8,980 . 00 820 .1 4

70 0 . KIRKLANDS INC COM 11/21/2002 04/17/2003 10,802 .59 11,488 .02 -685 .43

1500 . KOPIN CORP COM 1 1 /08/2402 04/17/2003 8,671 .99 7,006 .80 1,665 .1 9

500 . R&G FINL CORP CL B 08/19/2002 04/17/2003 12,224 .82 11,225 .00 999,82

2500 . ACTIVCARD CORP CUM 11/08/2002 04/21/2003 27,261 .22 22,135 .45 5,125 .77

600 . APPLIED FILMS CORP COM 06/07/2002 04/21/2003 11,858 .20 9,032 27 2,825 .93
1300, FINDWHAT COM COM 12/20/2002 04/21/2003 17,850 .76 8,521 .50 9,329 .2 6
13 00, KIRKLANDS INC COM 11/27/20 02 04/21/2003 19,453 .58 21,591 .51 -2,137 .9 3

30 0 . KiRKLANDS INC CAM 11/21/2002 04/21/2003 4,488 .29 4,941,51 -453 .2 2

500 . KOPIN CORP COM 11/08/2002 04/21/2003 2, 874 .86 2,320 . 4 0 554 .4 6

9000 . LOOKSMART LTD COM STK 12/02/2002 04/21/2003 30,238,57 23,658 .60 6,579 .97

4 1 00 . LOOKSMART LTD COM STK 11/27/2002 04/21/2003 13,777 .8 0 9,859 .27 3,918 .5 3
6900 . AAIPHARMA INC COM 04/07/2003 04122f2003 76,035 .80 65,437 .87 10,597 .93
8800 . AAIPHARMA INC COM 03/27/2003 04/22/2003 96,973 .20 79,654 .98 17,318 .22
6 00 . APPLIED FILMS CORP COM 06/11/2002 04/22/2003 11,819 .62 8,591 .54 3,228 .08
1800 . LOOKSMART LTD COM STK 01/06/2 003 04/22/2003 6,628 .90 5,387 .22 1,241 .6 8
5900 . LOOKSMART LTD COM STK 01/06/2 003 04/22/2 003 21,449 .61 15,749 .74 5,699 .8 7
1700 . MOVIE GALLERY INC COM 01/31/2003 04/22/2003 32,1 2 5 .77 24,076 .25 8, 0 49,5 2
16 0 0 . S1 CORP COM S _iK 04/26/2002 04/22/2003 6,336 82 14,109 .60 -7,772 .78
22 00, Z ORAN CORP COM 07l10/2002 04/22/2003 32,596 .52 34,257 .30 -1,660 .7 8
400 . APPLIED FILMS CORP COM 06/14/2002 04/23/2003 7,893 .74 5,35 8 .58 2,535 .1 6

10200, S1 CORP COM STK 05/01/2002 04/23/2003 40,481 .88 75,897 .35 -35,415 .47

5200 . VITALWORKS INC COM STK 1 0 /09/2 002 04/23/2003 17,627 .68 33,789 .22 -16,161 .5 4

2400, WEBSENSE INC COM STK ISIN #

US9476841082 09/20/2002 04/23/2003 33,9 8 .40 30, 096 .01 3,862 .- O
Totals
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Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

4200 . WEBSENSE INC COM STK ISIN #

US9476841062 09/18/2002 04/23/2003 58,746 .00 65,259,31 -6,513 .3 1
900 . AMERN MED SEC GROUP INC 05/30/2 002 04/24/2003 13,715 .71 16,200 .00 -2,48 4 .2 9

3800 . FINDWHAT COM COM 02/12/2003 04/24/2003 48,04'7 .60 27,616 .80 20,430 .8 0
3100 . OVERLAND STORAGE INC COM

SEE SEC #2-692710 04/04/2003 04/24/2003 57,464 .17 47,681 .32 9,782 .8 5
700 . QUINTON CARDIOLOGY SYS IN C

COM 05/07/2002 04/24/2003 4,115 .80 4,900 .00 -784 .2 0
2600 . QUINTON CARDIOLOGY SYS IN C

COM 05/07/2002 04/24/2003 15,235 .28 18,20 0 .00 -2,964 .72
2600 . QUINTON CARDIOLOGY SYS IN C

COM 05/07/2002 04/24/2003 15,235,28 18,200, 00 --2,964 .72
500 . S1 CORP COM STK 05/01/2002 04/24/2003 1,996 .90 3,257 .50 -1,260 .6 0
2100, SHOE CARNIVAL INC COM 04/23/2003 04/24/2003 29,380 .77 33,757 .00 -4,376 .2 3
4100 . SINUS NETWORKS INC CAM

!SIN US8359161077 04/21/2003 04/24/2003 13,181 .28 12,546 .00 635 .28
7700 . SONUS NETWORKS INC COM

ISlN US8359161077 04/21/2003 04/24/2003 24,755 .10 23,562 . 00 1,193 .1 0
15900 . VITALWORKS INC COM STK 10/24/2002 04/24/2003 55,968 .53 103,992 .03 -48,023 .5 0
5900, AMERN MED SEC GROUP INC 05/30/2 002 04125f2 003 102,220 .37 106,200 .00 -3,979 .6 3
190 0 . /CDR BUSINESS OBJECTS S A 10/10/2002 04/25/2003 40,593 .68 20,845 .66 19,748 .0 2
900 . OVERLAND STORAGE INC CQM

SEE SEC #2- 692710 04104/2 003 04/25/2003 16,367 .17 14,445 . 00 1,922 .1 7
22 00 . S1 CORP COM STK 05/31/2002 04/25/2 003 8,711 .58 14,727 .40 -6,015 .82
4 1 00 . SCIENTIFIC GAMES CORP 08/06/2002 04/25/2003 24,548,41 27,762 .39 -3,213 .98
100, SCIENTIFIC GAMES CORP 08/06/20 02 04/25/2003 610 .97 638 .57 -27,60

7800 . SaNUS NETWORKS INC COM

!SIN US8359161077 04/21/2003 04/25/2003 23,944 .86 23, 88,00 76 .86
14700 . WA_TCHGU/1RC TECHNOLOGIES

INC COM 04/02/2003 04/25/2003 66,992 .08 91,68 9 .96 -24,697 .88
1900 . ZQRAN CORP COM 08/15/2002 04/25/2003 31,863 .40 24,995 .86 6,867 .5 4
3800 . ZORAN CORP COM 10/04/2002 04/25/2003 63,726 .80 54,397 .72 9,329 .08
150 . AMERN MED SEC GROUP INC 05/30/2002 04/2 8 /2003 25,723 .79 27,000 . 00 -1,276 .2 1
1800 . ANAREN INC COM 01/22/2003 04 28/2003 14,530 .71 14,462 .6 4 68 0 7
1300 . CTI MOLECULAR IMAGING INC 04/15/2003 04/28/2003 22,180 .46 23 917 .40 -1,736 .94

Totals

J SA

3F 097 1 1 000
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4900 . C T I MOLECULAR IMAGING INC 04/15/2003 04/28/2003 83,06 0 .90 90,150 .2 0 --7,08 :3 .3+
1000 ESCO TECHNOLOGIES INC 11/07/2002 04/28/2003 38,248 .20 35,291 .12 2,957 08
800 . OVERLAND STORAGE INC COM

SEE SEC #2-692710 04/04/2003 04/28/2003 14,035 .50 12,840 .00 1, 1 95 .5 0
12000 . QUINTCIN CARDIOLOGY SYS IN C

COM 06/2 8 !2002 04/28/2003 70,996 .68 95,743 .61 -25,546 .9 3
11600 . S1 CORP COM STK 03/18/2003 04/28/2003 47,142 .49 63,632 .25 -16,489 .76
63 00, SCIENTIFIC GAMES CORP 08/13/2002 04/28/2003 39,552 .68 39,31 .97 233 .7 1
5400 . VITALWORKS INC COM STK 10/24/2002 04/28/2003 18,922 .86 18,389 .82 533 .0 4
300 . AN AREN INC COM 01/22/2003 04/29/2003 2,421 .84 2,410 .44 11 .4 0
100 . ESCO TECHNOLOGIES INC 11/07/2002 04/29/2003 3,910 .53 3,567 .53 343 .0 0
900 . OV E RL AND STORAGE INC COM

SEE SEC #2-692710 04/04/2003 04/29/2003 15,770 .85 14,445 .00 1,325 .85
7900, QUINTON CARDIOLOGY SY5 IN C

COM 04/21/2003 04/29/2003 46,291,81 58,307 .84 -12,016 .0 3
25 0 0 . #REORG/STAKE TECHNOLOG Y

LTD NAME CHANGEDTO SUNOP 10/30/2002 04/29/2003 12,424 .41 7,325, 08 5,099 .3 3
2100 . #REURG/STAKE TECHNOLOG Y

LTD NAME CHANGEDTO SUNOP 1 1 /05/2002 04/29/2003 10,394 .51 6,389,68 4, 004,83
5900 . VITALWORKS INC COM STK 10/24/2 0 02 04/29/2003 20,472 .03 19,465 .63 1,006 .4 0
4600 . ANAREN INC COM 01/23/2003 04/30/2003 34,406 .38 36,960 .39 -2,554 .0 1
73 00 . BRADLEY PHARMACEUTICAL S

INC COM 12/04/2002 04/30/2003 104,531 .09 95,692 .53 8,838 .5 6
1200 . CA MICRO DEVICES CORP 07/25/20 02 04/30/2003 3,806 .22 5,759 .76 -1,953 .5 4
5400, CA MICRO DEVICES CORP 07/25/2002 04/30/2003 17,133 .39 26,037 .92 -8,904 .5 3
1500 . ESCO TECHNOLOGIES INC 11/21/2002 04/30/2003 58,422 .26 52,628 .53 5,793 .7 3
1200, INFINITY PP-fY & CAS CORP 02/11/2 003 04A30/2003 25,139 .30 19,200 .00 5,939,3 0
1300 . INFINITY PPTY & CAS CORP 02/11/2003 0413 0 I2003 27,253 .22 20,800 .00 6,453 .2 2
300 . KIRKLANDS INC COM 11/27120 02 04/30/2003 4,394 .79 4,995 .00 -600 .2 1

46 00, #REORG/STAKE TECHNOLOGY
LTD NAME CHANGEDTO SUNOP 11/14/2002 04/3 0 /2003 23,630 .92 13,749 .07 9,881 .85

10200 . VITALWORKS INC COM STK 10/24/2002 04/30/2003 35,196 .48 32,973 .54 2,222 .9 4
3700, VITALWORKS INC COM STK 1 0 /24/2002 04/30(2003 12,875 .39 11,960 .99 914 .4 0
3200 . WEBMETHODS INC COM 03/27/2003 04 13012003 32,671 .42 30,455 .68 2,215 .7 4
71 0 0 . ANAREN INC COM 01/24/2003 05/01/2003 51 921 .28 56 623 .59 -4,702 .3 1

Totals

J SA

3F 0 9 7 1 1 000
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Date Date Gross Sales Cost or Other Short-tern
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1500 CA MICRO DLVICLS CORP 07/25 1 2002 05/01/2003 4,729,12 1,199 .70 2,4 10 5 6
2 500 CRAY INC CUM 04/02/2003 05/01/2003 17,399 .18 17,972 .50 5 -73 3 2

8500 VITALWORKS INC COM STK 10/28/2002 05 /01/2003 29,493 .60 28,089 .97 1,403 6 3
3400 ZURAN CORP GUM 10/04/2002 05/01/2003 58,098 .51 33,644 .70 24,453 . 8 1

11600 . ANAREN INC COM 03/31/2003 05/02/2003 87,014 .46 95,079 .77 -8,065 .3 1

1500 CA MICRO DEVICES CORP 07/26/2002 05/02/2003 4,696 .57 7,208 .76 -2,512 .1 9
400 . CLOSURE MED CORP COM 07/24/2002 05/02/2003 7,908 .95 4,486 .68 3,422 .2 7
100 CRAY INC COM 04/02/2003 05/02/2003 695 .96 718 .90 -22 .94
900 . R&G FINL CORP CL f3 10/07/2002 05/02/2003 24,406 .04 19,028 .95 5,377 .0 9
200 AMERN MED SEC GROUP INC 05/30/2002 05/05/2003 3,687 66 3,600 .00 87 .6 6
1200 CA MI CRO DEVICES CORP 07/26/2002 05/05/2003 3,717 66 5,796 OQ -2,078 3 4

5300 . CRAY INC COM 04/02/2003 05/05/2003 36,909 .05 38,101 .70 -1,192 .6 5

2100 EXACT SCIENCES CORP COM 12/17/2002 05/05/2003 19,350 .38 21,250 .17 1,899 .79

1300 . #REORG/STAKE TECHNOLOGY

LTD NAME CHANGEDTO SUNOP 11/14/2002 05/ 05/2003 6,775 .27 3,609 .45 3,165 .82

TOTAL PRE-MAY 61H CAPITAL GAINS (LOSSES) 12513262 . 00 13761722 . 00 -1248460 .0 0

POS1 MAY 51H CAPITAL GAINS (LOSSES )

500 AMERN MED SEC GROUP INC 05/30/2002 05/06/2003 8,924 .58 9,000 .00 -75 42
2700, ATRIX LABS INC COM 02/11/2003 05/06/2003 49,889 .07 36,779 .19 13,109 .8 8
1000 . CA MICRO DEVICES CORP 07/26/2002 05/06/2003 3,181 .64 4,830 .00 -1,648 .3 6
2700 . EXACT SCIENCES CORP COM 02/11/2003 05/06/2003 24,201 .93 23,793 .33 408 .6 0

28000 . LOOKSMART LTD COM STK 03/07/2003 05/06/2003 60,659 .12 80,871 .36 -2 0 ,212 .2 4
1500 . #REORG/STAKE TECHNOLOGY

LTD NAME CHANGEDTO SUNOP 11/14/2002 05/06/2003 7,852 .12 4,164 .75 3,6 8 7 .3 7
23 0 0 ATRIX LABS INC COM 02/11/2003 05/07/2003 42,209 .45 24,268 .45 17,941 .00
90 0 . CA MICRO DEVICES CORP 07/26/2002 05/07/2003 2,802 .73 4,347 .00 -1,544 .2 7
100 . EXACT SCIENCES CORP COM 02/11/2003 05/07/2003 903 .72 691 .03 212 .6 9

2900, #RCORG/STAKE TECHNOLOG Y

Lf ❑ NAME CHANGEDTO SUNOP 11/14/2002 05/07/2003 14,652 .13 8,051 .85 6,600 .2 8
230 . ALTIRIS INC COM 0 2/24/2 003 05!08/2003 37,975 .35 33,196 .60 4,778 .75
370 0 . AMERN MED SEC GROUP INC 07/24/2002 05/08/2003 63,247 .79 65,568 .12 -2,320 .3 3
700 . APPLIED FILMS CORP CUM 06/14/2002 05/08/2003 15 614 .37 8,835 .05 6,779 .3 2

Totals

JSA

3F0971 1 000_
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

25 0 0 . BRADLEY PHARMACEUTICAL S
INC COM 12/12/2002 05/08/2003 4 0 ,286 .60 33,748 .27 6,53 8 .3 3

2200, CA MICRO DEVICES CORP 07/26/2002 05/08/2003 6,788 .43 10,626 .00 -3,837 .5 7

900 . DSP GROUP INC CAM 11/11/2002 05/08/2003 18,459 .66 13,453 .74 5,005 .92

500 . EXACT SCIENCES CORP COM 02/11/2003 05/08/2003 4,684 .27 3,455 .15 1,229 .1 2

300 . KIRKLANDS INC COM 11/27/2002 05/ 08/2003 4, 848 .40 4,995 .00 -146 .6 0

2600 . LOOKSMART LTD COM STK 03/13/2003 05/08/2003 5,796 .42 5,255 .12 541 .3 0

3100 . LOOKSMART LTD COM STK 03/11/2003 05/0 8 /2003 6,911 .12 6,250 .49 660 .6 3

14000 . NETSCOUT SYS INC COM 06/03/2002 05/08/2003 35,500 .33 77,161 .17 -41,660 .8 4

800 NETSC OUT SYS INC COM 04/21/2003 05/08/2003 2,775 86 2,960 .80 -184 .94

13400 . NETSCOUT SYS INC COM 12/31/2002 05/08/2003 47,570 .43 86,781 .17 -39,21 0 .7 4

1100 . OSTEOTECH INC COM 04/22/2003 05/08/2003 11,404 .92 9,147 .60 2,257 .32

1100 . OSTEOTECH INC CAM 04/22/2003 05/08/2003 11,450 .46 9,147 .60 2,302 .8 6

200 . OVERLAND STORAGE INC COM

SEE SEC #2-692710 04/04/2003 05/ 08/2003 3,499 .89 3,210 .00 289 .8 9

59 00, SCIENTIFIC GAMES CORP 08/21/2002 05/08/2003 43,716 .94 37,939 .91 5,777 .0 3

1100 . VERITY INC COM 03/25/2003 05/08/2003 19,836 .90 17,757 .63 2,079 .2 7

300 . WEBSENSE INC COM STK ISIN #

US9476841062 10/04/2002 05/08/2003 4,439 .79 3,598 .44 841 .3 5

800, ALTIRIS INC COM 02/24/2003 05/09/2003 13,206 .50 11,388 .80 1,817 .7 0

100 . APPLIED FILMS CORP COM 06/14/2002 05/ 09/2003 2,258 .81 1,262 .15 996 .6 6

100 . APPLIED FILMS CORP COM 06/14/2002 05/09/2003 2,194 .89 1,262 .15 932 .7 4

4500, CA MICRO DEVICES CORP 08/07/2 002 05/09/2003 12,964 .33 21,973 .88 -9,009 5 5
11400, LOOKSMART LTD COM STK 03/14/2003 05/09/2003 24,885 .02 23,794 .40 1,090 .6 2
51 00 , LOOKSMART LTD COM STK 03/18/2003 05/09/2003 11,380 .11 11,818 .02 -437 .9 1
500 . OVERLAND STORAGE INC CQM

SEE SEC #2-692710 04/04/2003 05/09/2 003 8,607 .59 8,025 .00 582 .5 9
1300 . PER-SE TECHNOLOGIES IN C

COM NEW 09/13/2002 05/09/2003 11,777 .44 10,882 .04 895 .4 0
940 . WEBSENSE INC COM STK ISIN #

US9476841062 10/04/2002 05/09/2003 13,470 .29 9,691 .20 3,779 .0 9

800 . ALT IRIS INC COM 02/24/2003 05/12/2003 15,159 .28 11,388 .80 3,770 .4 8
700 . APPLIED FILMS CORP COM 05/14/2 002 05f12/2 003 15,360 .56 8,835 .05 6,525 .5 1

1000, ADR BUSINESS OBJECTS S A 10/10/2002 05/12/2003 22,310 .55 11,296,2 0 11,014 .3 5

28 0 0, CA MICRO DEVICES CORP 08/13/2002 05/12/2003 8, 08 6 .57 14 322 .15 -6,235t58

Totals

J SA

3F0971 1 000
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Date Date Gross Sales Cost or Other Short-term ~
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100, CLOSURE MED CORP COM 07/24/2002 05/12/20 03 2,149 .09 1,121 .67 1, 027 .42
2800 . (NAMED CORP COM 02/19/2003 05/12/2003 119,736 .10 84,198 . 05 35,538 .05
3 40 0 . LOOKSMART LTD COM STK 03/1 8 /2403 05/12/2003 7,226 .69 7, 949 .54 -722 .85
1 200 . OVERLAND STORAGE INC COM

SEE SEC #2-692710 04/04/2003 05/12/2 003 20 ,588 .39 19,260 .00 1,328 .3 9
1800, PER-SE TECHNOLOGIES IN C

COM NEW 0 9/13J2002 05/12/2003 16,751 .09 15,067 .44 1,683 .65
300 . ANALOGIC CORP COM PAR 08/20/2002 05/13/2003 14,746 .70 13,342 .11 1,404 .5 9

2700 . CA MICRO DEVICES CORP 08/13/2002 05/13/2003 7,676 .27 13,84 .20 -6,163 .9 3
400 . CLOSURE MED CORP COM 07/24/2002 05/13/2003 8,586 .27 4,486 .68 4, 0 99 .5 9
200 . (PAYMENT INC COM STK 05/12/2 003 05/13/2003 4,137 .00 3,200 .00 937,00
900 . OVERLAND STORAGE INC COM

SEE SEC #2-692710 04/22/2003 05/13/2003 15,596 .26 16,039 .53 -443,2 7
1000 OVERLAND STORAGE INC COM

SEE SEC #2-692710 04/22/2003 05/13/2 003 17,205 .89 17,255 .85 -49 .96
80 0 . ALTIRIS INC COM 02/24/2003 05/14/2003 14,326 .44 11, 4 06 .48 2,919 .9 6
500 . AM ERN MED SEC GROUP INC 07/24/2002 05/14/2003 $,549 .59 7,945 .55 6 04 .04

14 0 0, AMERN MED SEC GROUP INC 07/25/2002 05/14/'2003 23,980 .59 19,903 .10 4, 077 .4 9
400 , ANALOGIC CORP COM PAR 08/28/2002 05/14/2003 19,302 .85 17,324 .18 1,978 .6 7
400 . ANALOGIC CORP COM PAR 08/27/2002 05/14f2003 19,295 . 09 17,296, 04 1,999 .05

2500 . CA MICRO DEVICES CORP 08 /13/2 002 05/14/2003 7,109 .66 12,815 .00 -5,705 .34
600 . CLOSURE MED CORP COM 07/24/2002 05/14/2003 12,869 .39 6,730 .02 6,139 .3 7

2600 . NPS PHARMACEUTICALS INC 09/10/2002 05/14/2 003 48,252 .69 57,220 .42 -8,967 .7 3
5000 . NPS PHARMACEUTICALS INC 02/12/2003 05/ 1 4/2003 92,793 .64 117,962 .14 -25,168 .5 0
1800 . NPS PHARMACEUTICALS INC 11/01/2002 05/14/2003 33,136 .44 35,707 .82 -2,571 .3 8
2900 . SELECT COMFORT CORP OC-CA P

STK STK 05/09/2003 05/14/2003 42,157 .93 37,700 . 00 4,457 .93
3800 . XOMA LTD COM BERMUDA 05/09/2003 05/14/2003 19,561 .09 20,662 .25 -1,1 0 1 .1 6
1200 . AMERN MED SEC GROUP INC 07/25/2002 05/15/2003 20,880 .69 16,389 .96 4,490 .73
5000, CA MICRO DEVICES CORP 08/14/2002 05/15/2 0 03 1 4,958 .29 25,6 4 4 .56 -1 0 ,686 .2 7
170 0 . DSP GROUP INC COM 11/18/2002 05I15/2003 41,215 .41 26, 0 46 .64 15,168 .77
1300 . DSP GROUP INC COM 11/19/2002 05/15/2003 31,137 .17 20,074 .71 11,062 .46
200 . DOT HILL SYS CORP COM 03/20/2003 05/15/2003 1,845 .91 1,100 . 00 745 .9 1
100 . DOT HILL SYS CORP COM 03/20/2003 05/15/2003 912 .49 550 .00 362 .4 9

4000 . C A MICRO DEVICES CORP 08!14/2002 05(16/2003 12 403 .81 20 526 .44 --8,122 .5 9
Totals

JSA
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Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Loss

24 00, INFOSPACE INC COM NEW 0 4/03/2 003 05/16/2003 33,640 .65 28,636 .26 5,004 .3 9

6600 . PARAMETRIC TECH CORP COM 04/23/2003 05/16/2003 23,077 .79 21,120 . 00 1,957 .79

800 . PER-SE TECHNOLOGIES IN C
COM NEW 09/24/2002 05/16/2003 7,647 .64 6,645 .61 1 ,002 . 03

1300 . VERITY INC COM 03/25/2003 05/16/2003 24,633 .84 20,986 .29 3,647 .55

300 . WEBSENSE INC COM STK ISIN #
US9476841062 10/04/2002 05/16/2003 4,695 .31 3,230 .40 1,464 .9 1

8 0 0 . WEBSENSE INC COM STK ISIN#
U 59476841062 1 0/04/2002 05/16/2003 12,5 85 . 00 8,614 .40 3,970 .6 0

3100 AC 'TIVCARD CORP COM 11/22/2002 05119/2003 33,824 .36 28,032 .00 5,792 .3 6

600 . COST PLUS INC CAL COM 04/22/2003 05/19/2003 19,144 .62 17,653 .56 1,491 .06

200 . DOT HILL SYS CORP COM 03/20 /2 003 05/19/2003 1,751 .79 1,100 .00 651 .7 9

10 0 0 . GREY WOLF INC COM 12/05l2002 05/19/2 003 4,144 .80 4, 039 .90 104 .9 0

2100 . GREY WOLF INC COM 12/05/2002 05119 1 2003 8 ,693 .79 8 ,483 .79 210 .0 0

140 . KIRKLANDS INC COM 11/29/2002 05/19/2003 1,494 .92 1,665 .00 -170 .0 8

3200 . OSTEOTECH INC COM 04/22/2003 05/19/2003 41,863 .31 26,611 .20 15,252 .1 1

900 . R&G FINL CORP CL B 10/15/2002 05/19/2003 24,902 .91 19,838 . 88 5,064 .03

2600 . VERITY INC COM 03/26/2003 05/19/2003 47,552 .80 41,979 .18 5,573 .6 2

30 0 . WEBSENSE INC COM STK ISI N #

US9476841062 10/04/2002 05/19/2003 4,487 .18 3,230 .40 1,256 .78

300 . WEBSENSE INC COM STK ISIN #

US9476841062 10/ 04/2002 05/19/2003 4,484 .78 3,230 .40 1,254 .3 8

8 0 0 . KIRKLANDS INC COM 12/12/2002 05/20/2003 11,976 .23 13,292 .26 -1,316 .0 3

600 . R&G FINL CORP CL B 14/23/2002 05/2 0 /2 0 03 16,522 .38 13,365 .54 3,156 .84

2200 . CA MICRO DEVICES CORP 08/14/2002 05/21/2003 6,435 .79 11,289 .52 -4,853 .73

1800 . UNIT CORP COM 07/30/2002 05/21/2003 37,139 .27 28,775 .70 8,363 .57

2000 . CA MICRO DEVICES CORP 09/30/2002 05/22/2003 5,793 .32 9,899 .06 -4,105 .7 4

3100, ULTRATECH INC EFF 06-10-03 1 0 /29/2002 05/22/2003 47,452 .88 22,332 .06 25,120 .8 2

1500 . CA MICRO DEVICES CORP 10/01/2002 05/23/2003 4,249 .74 6,785 .77 -2,536 .0 3

3700 . HERLEY INDS INC DEL COM 07/03/2002 05/23/2003 53,649 .70 73,9 4 .83 -20,335 .1 3

1700, BRADLEY PHARMACEUTICAL S

INC COM 12/13/2002 05 / 27/ 2 003 29, 057 .24 23,031 . 86 6,025 .39

2 000 . CV THERAPEUTICS INC COM 05/06/2003 05/27/2003 53,415 .29 41,098 .96 12,316,3 3

1900 . CA MICRO DEVICES CORP 10/04/2002 05/27/2003 5,398 .97 8,575 .19 -3,176 .22

Totals
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

1400 . COLLAGENEX PHARMACEUTICALS

INC COM 01/14/2003 05/27/2003 16,309 .23 15,204 .75 1,104 .4 8
2 00 . ESCO TECHNOLOGIES INC 11/21/2002 05/27/2003 7,835 .83 7,002, 00 833 .83

3000 . FINDWHAT CUM COM 02/13/2003 05/27/2003 37,266 .34 21,723 .88 15,542 .46

8600 . GREY WOLF INC COM 12/05/2002 05/27/2 003 38,776 .42 34,743 .14 4,033 .28

200 . ADR ICON PUB LTD CO 12/04/2002 05/27/2003 5,757 .91 4,826 .96 930 .95

1800 . KIRKLANDS INC COM 12/26/2002 05/27/2003 26,962 .73 27,766 .67 -803 .9 4

1200, ODYSSEY HEALTHCARE INC COM 04/07/2003 05/27/2003 35,518 .33 28,205, 00 7,313 .3 3

3000, OSTEOTECH INC COM 04/23/2003 06/27/20 03 39,579 .24 25,497 .00 14,082 .24
1300 . UNIT CORP COM 07 1 30/2002 05/27/2003 28,339 .97 20,782 .45 7,557 .5 2

100 . WEQSENSE INC COM STK ISIN#

US9476 841062 01/31/2003 05/27/2003 15,174 .08 15,792 .80 -518 .72

1900 . CA MICRO DEVICES CORP 11/26/2002 05/28/20 03 5,391 .94 8,218 .67 -2,826 .7 3

1200 . CA MICRO DEVICES CORP 11/26/2002 05/29/20 0 3 3,377 .84 4,489 .32 -1,111 4 8
200 . 1ST CMN-TY BANCORP CAL COM 01/14/2 003 05/29/2003 5,921 .78 6,283 .04 -361 .26
40 0 . OLD DOMINION FGHT LINE IN C

COM 04/25/2003 05/29l2003 14,962 .89 12,220 .00 2,742 .8 9
1300 . LLD DOMINION FGHT LINE IN C

COM 04/25/2003 05/29/2003 49,326 .19 39,683 .96 9,642 .2 3
400 . PER-SE TECHNOLOGIES IN C

CUM NEW 09/24/2002 05/29/2003 3,839 .33 3,280 .28 559 .05
90 0 . SYLVAN LEARNING SYS INC 04/08/2003 05(29l20 03 18, 080 .15 15,602 .58 2,477 .5 7
1700 . SYLVAN LEARNING SYS INC 04/08/2003 05/29/2003 34,172 .47 29,471 .54 4,700,93
1700 . CA MICRO DEVICES CORP 11/26/2002 05/30/2003 4,741 .58 6,205 . 00 -1,463 .42
1 20 0 . 1ST CMNTY BANCORP CAL COM 01/14/2 003 05/30/2003 35,891 .87 37,698 .24 -1,806 .3 7
500 . OLD DOMINION FGHT LINE IN C

COM 04/25/2003 05/30/2003 19,537 .08 15,275 .00 4,262 .08
1400 . PER-SE TECHNOLOGIES IN C

COM NEW 10/10/2002 05/30/2003 13,420 .04 11,953 .54 1,466 .5 0
9 0 0 . SAXON CAP INC COM COM 01/31/2003 05/30/2003 15,362 .28 11,137 .59 4,224 .6 9

35 0 0 . WIRELESS FACS INC COM 05/08/2003 05/30/2003 34,960 .90 28,575 .05 6,385 .8 5
900, AARON RENTS INC CL B 06/05/2 042 06/ 02/2003 21,778 .97 18,900 .00 2,878 .9 7

7300 . ADR BUSINESS OBJECTS S A 03/18/2003 06f02/2 003 161,077 .16 97,115 .75 63,961 .4 1
1600, CV THERAPEUTICS INC COM 05/06/2003 06/02/2003 56,829 .01 32,962 .24 23,866 .77

12700 . CA MICRO DEVICES CORP 03/31/2003 06/02/2003 34,868 .74 51 364 .39 -16,495 .6 5
Totals
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500, NAMED CORP COM 02/19/2003 06/02/2003 25 ,471 . 40 15 , 103 . 00 10,36840

200 MFR SE TECHNOLOGIES IN C
COM NEW 10/10/2002 06/02/203 1 ,920 .54 1,7 0 7 30 213 24

900 , SAXON CAP INC COM CUM 02/ 03/2003 06/ 02/2003 15,507 .35 11,466 69 4, 040 6 6

1 900 IALX CORP COM 05/19/2003 06/02/2003 36,075 . 12 25,531 70 10 543 4 2

310 0 TE LIK I NC COM STK 09/03/2002 06/02/2003 49,748 .01 42,770 .84 6,977 1 7

400 . UNIT CORP COM 07/30/2002 06/02/2003 9,036 .57 6 ,394 .6 0 2,641 .9 7

300 LORAN CORP CUM 10/04/2002 06/02/2003 6,344 .70 2,968 .65 3,376 .0 5

2000 UTI WORLDWIDE INC ORD NPV 12/12/2002 06/02/2003 65,8 9 6 .91 46,000 .00 19,896 .9 1

8 00 AARON RENTS INC CL B 06/05/2002 06/03/2003 19,377 .01 16,800 .00 2,577 .0 1

3000 DOT HILL SYS CORP COM 03/20/2003 06/03/2003 32,068 .79 16,500 00 15,568 .7 9

5400 . MFC (SHARES 1R RUSSEL L

2000 GROWTH INDEXED 04/29/2003 06/03/2003 252,673 60 227,232 00 25,441 6 0

500 . SAXON CAP INC COM COM 02/04/2003 06/03/2003 8,274 .61 6,509 49 1,765 .1 2

3000, 1/1LX CORP COM 05/23/2003 06/03/2003 53,662 .38 40,986 .74 12,675 .6 4

1000 WEBSFNS E INC COM STK ISIN #

US947684 1 0 62 01/31/2003 06/03/2003 16,129 .24 17,049 00 - 9 19 7 6

1300 LORAN CORP CUM 10/07/2002 06/03/2003 26,757 .94 12,779 .75 12,978 .1 9

800 . UTI WORLDWIDE INC ORD NPV 12/13/2002 06/03/2003 26,309 16 19,135 00 7,174 1 6

16 00, ABLE LAB INC COM NEW 01/27/2 003 06/04/2003 30,489 .2 8 17,721 .74 12,767 .5 4

100 AMERN MED SEC GROUP INC 07/25/2002 06/04/2003 1,978 .17 1,365 .83 612 .3 4

7800 KOPIN CORP COM 11/22/2002 06/04/2003 48,045 .73 40,311 96 7 ,733 .77

10 700 PER-SE TECHNOLOGIES IN C

COM NSW 01/28/2 003 06/04/2003 113,127 .92 92,224 .49 20,903 .4 3

1 00 . UNIT CORP COM 07/30/2002 06/04/2003 2,257 .03 1,598 .65 658 38

400 UTI WORLDWIDE INC ORD NPV 01/14/2003 06/04/2003 13,179 38 9,686 46 3,492 .92

1 700 APPLIED FILMS CORP COM 06/27/2002 06/05/2003 4 0 ,647 .13 21,059 .15 19,587 .98

500 ADR ICON PUB LTD CO 12/05/2002 06/05/2003 13,893 .74 12,050 .44 1,843 .3 0

100 . SCHOOL SPECIALTY INC WI 12/31/2002 06/05/2003 2,631 .35 2,010 .00 621 .3 5

500 . SCIENTIFIC GAMES CORP 08/21/2002 06/05/2003 3,695 .17 3,535 .35 159 .8 2

5300 . #REORG/STAKE TECHNOLOGY

LID NAME CHANGEDTQ SUNOP 11/15/2002 06/05/2003 31,851 .49 14,727 .00 17,124 .4 9

500 . UNIT CORP COM 07/30/2 002 06/05/20 03 11,046 .03 7,993 .25 3,052 .7 8

100 AMCRN MED SEC GROUP INC 07/25/2002 06/06/2003 1,9 8 8 .65 1,365 .83 622 82

900 . CV 1HE:RI~PEUTICS INC CUM 05/06/2003 06/06/2003 =32,095 .28 18 541 .26 13 554 .0 2

Totals
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32 0 0 . LIGAND PHARMACEUTICALS IN C
CL B 05/19/2003 06/06/2003 46,663 .40 33,664 .00 12,999 .4 0

33 00, SCIENTIFIC GAMES CORP 08/23/2002 06/06/2 003 24,480 .55 23,294 .29 1,186 .26

15000 . #REORG/STAKE TECHNOLOG Y

LTD NAME CHANGEDTO SUNOP 03/28/2 003 06/06/2003 92,395 .64 49,025 .21 43,370 .43

2900, #REORG/STAKE TECHNOLOGY

L ,iD NAME CHANGEDTQ SUNOP 12/03/2002 06 /06/2003 17,873 .59 8,556 .00 9,317 .5 9

2300 . ALTIRIS INC COM 02/24/2003 06/09/2003 45,702 .53 32,844 .46 1 2,855 .07

1850, MONOLITHIC SYS TECH INC 0 8 /2312002 06/10/2003 15,145 .23 16,199 .53 -1,054 .30

700 . CUBIST PHARMACEUTICALS INC
COM 04/07/2003 06/11/2003 8,259 .89 5,904 .50 2,355 .3 9

180 0 . CUBIST PHARMACEUTICALS INC
COM 04/07/2003 06/11/2003 21,203 .00 15,183 .00 6,02 0 ,00

2 1 40 . MONOLITHIC SYS TECH INC 08 /26/2 0 02 06/11/2003 17,258 .24 18,480 .77 -1,222 .5 3

400 . POZEN INC GSM 06/18/2002 06/11/2003 3,136 .85 2,011 .00 1,125 .85

400 . UNIT CORP COM 07/30/2002 0611 1 12003 8,869 .82 6,394 .60 2,475 .22

800 . ANGIOTECH PHARMACEUTICALS

INC CAM 06/02/2003 06/12/2 00 3 30,622 .72 19,474 .48 11,148 .24

200 . FQRMFACTOR INC COM STK 06/11/2003 06/12/20 03 3,790 .14 2,80 0 .00 990 .1 4

3500, GREY WOLF INC COM 12/05/2002 06/12/2003 16,571 .36 14,139 .65 2,431 .7 1

8 0 0 . MONOLIT'HlC SYS TECH INC 08/26/2002 06/12/2003 7,406 .65 8,031 .60 -624 .95

1100 . POZEN INC COM 06/19/2002 06/12/2003 10,723 .06 5,438 .50 5,284 .5 6

2900 . VERISITY LTD COM 04/23/2003 06/13/2003 31,143 .37 32,416 .00 -1,272 .6 3

2400 . CUBIST PHARMACEUTICALS IN C

CUM 04/07/2003 06/16/2003 30,817 .67 20,2 44 .00 10,573 .6 7

1000, PROASSURANCE CORP COM 1 1 /07/2002 06/16/2003 30,248 .5 8 16,550 .00 13,698 .58

600 . CUBIST PHARMACEUTICALS IN C

COM 04/07/2003 06/17/2003 7,688 .63 5,061 .00 2,627 .6 3
3900 . CUBIST PHARMACEUTICALS IN C

COM 0 4/07/2003 06/18/2 0 03 43,965 .75 32,896 .50 11,069 .25

50 0 . ADOLOR CORP COM 04/14/2003 06/19/2003 6,574 .69 6,599 .35 -24 .6 6

11300 . CONCUR TECHNOLOGIES INC 12/16/2002 06 /19!2003 11 0 ,389 . 03 39,945 .50 70,443 .5 3

2100 . CUBIST PHARMACEUTICALS IN C

COM 04/07/2003 06/19/2003 22,870 .86 17,704 .00 5,16 6 ,86

2900 . CYBERONICS INC COM 02/25/2003 06/19/2003 64,377 .56 48 103 .95 16 273 .6 1

Totals
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

60 0 . ESCO -TECHNOLOGIES INC 11 /21/202 06/19/20 03 26,581 .09 27,012 .00 5,569 . 0 9

250 0 . FINDWHAT COM COM 02/14/2003 06/19/2003 48,409 .97 17,805 .99 30,603 .9 8

2200 . FINDWHAT COM COM 03/18/2003 06/19/2003 42,194 .02 16,910 .10 25,283 .92

10000 . ADOLOR CORP COM 04/22/2003 06/20/2003 119,781 .37 132,625 .03 -12,843 .6 6

6 0 0 . ADOLOR CORP COM 04/22/2003 06/20/2003 7,559 .64 8,250 .48 -690 .8 4

1200 . ADOLOR CORP COM 04/23/2003 06/20 12003 15,304 .80 16,488 .85 -1,18 4 .05

8700 . CUBIST PHARMACEUTICALS IN C

COM 05/14/2003 06/20/2003 86,919 .35 74,454 .42 12,464 .93

3200, CYBERONICS INC COM 03/18/2003 06/20/2003 69,832 .88 55,055 .31 14,7 7 7 .5 7

3900, K2 INC COM 04/23/2003 06/20/2003 49,917 .65 34,332 .03 15,585 .6 2

15100 . ACTIVCARD CORP COM 03/18/2003 06/23/20 03 147, 844 .70 132,942 .63 14,902 .07

1400, ADOLOR CORP COM 04/23/2003 06/23/2003 16,7 8 1 .29 19,226 .90 -2,445 .6 1

2900 . CLOSURE MED CORP COM 12/17/2002 06/23/2003 52,131 .14 30,759 .09 21,372 .05

2600 . CONCUR TECHNOLOGIES INC 12/31/2002 06/23/2003 25,868 .78 8,842 .28 17,026 50

14700 GENESIS MICROCHIP INC DEL 06/11/2003 06J23/2003 209,190 .28 224,208 .94 -15,018,6 E

100 . K2 INC COM 04/23/2003 06123/2 003 1,231 .37 878 .93 352 .4 4

7600 . NET F LIX INC COM STK 06/1212003 06/23/2003 162,764 .60 172,945 .85 -10,181 .25

15500 . PARAMETRIC TECH CORP COM 04/23/2003 06/23/2003 48,005, 88 49,6 8 1,78 -1,675 .90

500 . R&G FINL CORP CL B 10/28/2002 06/23/2003 14,743 .40 11,566 .72 3,176 .6 8

790 0 . WEBSENSE INC COM STK ISIN#

US9476841 062 03/27/2003 06/23/2003 117,726 .59 125,525 .60 -7,799 0 1

4000 . INEBSENSE INC COM STK ISIN #
US9476841062 01/31/2003 06123/2003 59,608 .40 68,196 .00 -8,587 .6 0

2300 . CLOSURE MED CORP COM 02/19/2003 06/24/2003 40,168 .07 20,977 .42 19,190 .6 5
19 0 0 . FINDWHAT COM COM 05/05/2003 06/24/2003 38,777 .56 19,085 .87 19,691 .6 9
15300 . PARAMETRIC TECH CORP COM 04/29/2003 06/24/2003 45,660 .69 48,518 .42 -2,857 .73
3200 . PARAMETRIC TECH CORP CUM 04/23/2003 06/24/2003 9,549 .94 10,267 .84 -717 .9 0
1800 . R&G FINL CORP CL B 12/16J2 002 06/24/2003 52, 4 8 .14 41,439 .76 10,968 .38
2000, DOT HILL SYS CORP COM 03/20/2003 06/25/2003 27,723 .29 11,000 . 00 16,723 .2 9

500 . FINDWHAT COM COM 05/05/2003 06/25/2 003 10,394 .51 5,351 .15 5,043 .3 6
2200 . PARAMETRIC TECH CORP COM 04/29/2003 06/25/20 03 6,535 .89 6,919 .44 -383 .5 5
6100 . PARAMETRIC TECH CORP COM 05/27/2003 06/25/2003 18,177 .14 19,388 24 -1,211 .1 0

15400, PARAMETRIC TECH CORP COM 05/27/2003 06/25/2003 45,751 .23 48,816 .44 -3,065 .2 1

1500, R&G FINL CORP CL B 01/03/2003 06/25/2003 44,141 .88 34,253 .98 9,887 .9 0

1500 . FINDWHAT COM COM 05/05/2003 06/26/2003 30 077 .78 16 053 .45 14 024 .3 3

Totals
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

800 . R&G FINL CORP CL B 01/03/2003 08/26/2003 23,340 .34 18,671 .84 4,668 .50

3700 . COLLAGENEX PHARMACEUTICAL S

INC COM 01/16/2003 06/30/2003 49,132 .58 40,173 .42 8,959 .1 6

11 00 . DOT HILL SYS CORP COM 03/20/2003 06130/2003 15,464 .39 6,050 .00 9,414 .3 9

1 5 00 . FINDWHAT COM COM 05/05/2003 06/30/2003 29,853 .39 16,053 .45 13,799 .94

3400, INTRADO INC COM 05/01/2003 06/30/2003 53,547 .48 35,5 04 .25 18,043 .2 3

11700 . MFC (SHARES TR RUSSEL L

2 0 30 GROWTH INDEXED 04/29/2003 06f30/2003 556,324 .16 492,336 .00 63,988 .1 6

7600 . MONOLITHIC SYS TECH INC 01/24/2003 06/30/2003 70,005 .62 75,721 .89 -5,716 .27

2100 . ODYSSEY HEALTHCARE INC COM 04/ 08 /2003 06/30/2003 77,598 08 48,595 .05 29,003 03

800 . ODYSSEY HEALTHCARE INC COM 04/09/2003 06/30/2003 29,570 .85 18,692 .54 10,878 .3 1

3104 . SCIENTIFIC GAMES CORP 09/04/2002 06/30/2003 27,774 .69 21,323 .59 6,451 . 1 0

4200 . WEBMETHODS INC COM 05/27/2003 06/30/2003 34,406 .88 37,135 .32 -2,728 .4 4

500 . VJEBMETNODS INC COM 0 5/27/2003 06/30/2003 4,446 .49 4,761 .65 -315 .1 6

400 . WEBMETHODS NC COM 05/27/2 003 06l30/2 003 3,241 .44 3,809 .32 --567,88

8000 . WEBMETHODS INC COM 04/02/2003 06/30/2003 67,996 .00 75,632 .41 --7,636 .4 1

1500 . WEBMETHODS NC COM 05/27/2003 06/30/2003 12,689 .40 14,284 .95 -1,595 .55

3000 . WEBMETHODS INC COM 04/14/2003 06/30/2003 24,576 .34 27,871 .77 --3,295 .43

1000, RADWARE LTD COM STK 05/08/2003 06/30/2003 17,167 .49 13,000 .00 4,167 .4 9

4000 . ADVISORY BRD CO COM 05/14/2003 07/01/2003 156,965 .44 138,758 .71 18,206 .7 3

1100 . ADVISORY BRA CO COM 03/28/2003 07/01/2003 43,255 .47 37,640 . 00 5,615 .47

3 00 . APPLIED FILMS CORP COM 10/10/2002 07t01l20 03 7,658 .64 2,405 .46 5,253 .1 8

3900 . CV THERAPEUTICS INC COM 05/14/2003 07/01/2 003 116,367 .81 81,674 .17 34,693 .64

800 . CIMA LABS INC COM 04/25/2003 07/01/2003 22,358 .95 18,396 .00 3,962 .95

600 . COLLAGENEX PHARMACEUTICAL S

INC COM 01 /16/2 0 03 07/01/2003 8,001 .34 6,501 .24 1,500,1 0

8204 . DIGITAS INC COM 02/11/2003 07/01/2003 46,819 .79 32,677 .11 14,142 .6 8

31 00, DIGITAS INC COM 01/16/2003 07(01(2003 17,777 .66 13,072 .20 4,705 .46

8200 . DOT HILL SYS CORP COM 0 3120/2003 071 0 1/2003 88,873 .41 34,100 . 00 52,773 .4 1

1400, ESCO TECHNOLOGIES INC 11/26/2002 07/01/2003 62,619 . 06 48,825 .10 13,793 .9 6

90 0 . INTRADO INC COM 05/02/2003 07/01/2003 14,358 .28 9,461 .21 4,897 .0 7

2900 . KIRKLANDS INC COM 01/02/2003 07/01/2003 46,557 .31 32,735 .32 13,821 .9 9

3100 . SYLVAN LEARNING SYS INC 04/14/2003 07/01/2003 71,266 .58 53,618 .67 17,647 .9 1

97 0 0, VERITY INC COM 04/14f2 0 03 07/01/2003 119,106 .52 148,940 .16 -29,833 .6 4

1500 . WEBME:THUDS INC COM 06/11/2003 07101/20 03 12 099 .18 14 701 .43 -2,602

. Z9Totals
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2200 WL[3ME[HOUS INC COM 05 /27!2003 07 / 0 1 /20 03 1/,745 .46 20,951 .26 3,20b FiU

200 . AXIS CAP HLDGS LTD 07/01/2003 0 7 /01/2003 5,035 .76 4,400 .00 63 5 7 6

17100, ATLC COAST AIRLINES HLDGS

IN C CUM A TLC COAST AIRLI 06/27/2003 07/02/2003 161,435 . 21 221,524 .87 60,089 6 6

800 CV THERAPEUTICS INC CUM 05/14/2003 07/02/2003 24,141 .18 16,943 .28 7,197,9 0

600, LOLLAGENFX PHARMACEUTICAL S

INC COM 01/16/2003 07 1 02/2003 8,357 66 6,501 24 1,856 4 2

3700 , CUNC,UR TECHNOLOGIES INC 02/13/2003 07/02/2003 36,172,89 13,303 .61 22,809 .2 8

7000 DOT HI LL SYS CORP COM 03/28 /2003 07/02/2003 104,250 .30 39,474 00 64,776 3 0

1200 . ESCO TECHNOLOGIES INC 12/23/2002 07/02/2003 53,862 .23 43,036 78 1 0 ,825 45

6 00 I SCO TCCHNOtOGIES INC 02/03/2003 07/02/2003 27,010 73 21,026 32 5,984 .4 1

4000 , I NIRl1D0 INC CUM 05/06/2003 07/02/2003 63,835 .00 42,790 .81 21,044 .1 9

200 S Y LVAN EARNING SYS I NC 04/14/2003 07/02/2003 4,568 .44 3,457 00 1, 11 1 .4+

200, ESCO TECHNOLOGIES INC 02/07/2003 07/03/2003 8,973 .57 6,936 .12 2,037 45

900 ASR ICON PUB LTD CO 12/12/2002 07/03/2003 26,926 .-13 23,097 .64 3,829 .0 9

1800 ODYSSEY HEALTHCARE INC COM 04/14/2003 07/03/2003 65,33 0 81 42,304 42 23,026 .39

600 COLLAGENEX PHARMACEUTIC A L S
INC COM 01/16/2003 07/07/2 003 8,069 .62 6,501 24 1,568 .38

700, ESCO TECHNOLOGIES INC 02/11/2003 07/07/2003 31,435 .94 24,201 .61 7 ,234 .3 3

1300 ODYSSEY HEALTHCARE INC COM 04/15/2003 07/07/2003 4 7,340 .66 31,375 .21 15,965 .4 5

3400 . ALTIRIS INC CUM 03/17/2003 07/08/2003 81,152 .15 42 .131 .21 39,020 .94

?_OU . COLLAGENEX PHARMACEUTICAL S

INC COM 01/16/2003 07/08/2003 2,689,87 2,167 .0 8 522,7 9
63700 . CONCUR TE CHNOLOGI ES INC 05/16/2003 07/08/2003 73,872 .73 37,933 .79 35,938 .94

1200 ESCO TECHNOLOGIES INC 02/13/2003 07/08/2003 53,779 .44 40,893 .11 12,886 33

1100 FWD AIR CORP COM 06/05/2003 07/08/2003 32,506 .00 27,868 .18 4,637 .82
450 . MOLINA HEALTHCARE INC COM 07/01/2003 07/ 08 /2 003 9,877 .03 7,875 .00 2,002 .0 3

2700, ODYSSEY HEALTHCARE INC COM 04/22/2003 07/08/2003 97,590 .43 64,812 .71 32,777 .72
1100 . l1LiIRIS INC COM 03/17/2003 07/09/2003 26,791 .00 13,185 .36 13,605 .64
300 AMERN MED SEC GROUP INC 07/25/2002 07/09/2003 5,980 .81 4,097 .49 1, 883 .32

1 400 . APPLIED FILMS CORP COM 02/13/2003 07/09/2003 39,815 .39 19,181 .26 20,634 .1 3
1000 . CNE T NETWORKS INC COM CNE T

NETWORKS INC COM STK 04/14/2003 07/09/2003 7,109 .66 3,005 .60 4,104 .0 6
100 CIMA LABS INC COM 04/25/2003 07/09/2003 2,849 .16 2,299 .50 549 .6 6

Totals
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Schedule D Detail of Short-term Capital Gains and posses

Date Date Gross Sales Cost or Other Short-ter m

Desc ription Acquired Sold Price Basis Gain;! es q _

1 300 CC)l f AC L NLX PHARM/1C E U 1 ICAL S
I NC COM 01/16/2003 07/09/2003 18,550 13 14,086 .02 •1 .1 6 . 1 1 1

1 0 200 CONCUR TEC HNOLOGIES INC 05/22/2003 07/09/2003 122,818 .50 62,015 .42, 60 ,801 .0 7

5000 CONCUR TECHNOLOGIES INC 05/22/2003 07/09/2003 61,947 .09 30,472 . 00 3 1 ,415 0 9

/00 COST PLUS INC CAL COM 04/23/2003 07/09/2003 26,966 .23 20,620 .58 6,345 .6 5

6 00 CRAY INC COM 04/02/2003 07/09/2003 5,657 .73 4,313 40 1,344 .3 3

2500 DlGIIAS INC CUM 02/13/2003 07/09/2003 16,224 23 9,462 Od 6,762 .23

5600, DIGIiAS INC COM 02/18/2003 07/09/2003 36,286 .29 21,893 .97 14,392 3 2

300 FINDWHAT COM COM 05/05/2003 07/09/2003 7,160 .66 3,210 .69 3,949 .9 7

100 . FWD AIR CORP COM 06/05/2003 07/09/2003 2,967 .50 2,503 .03 464 .47

1700 . IN FGSPAC L INC COM NEW 04/03/2003 07/09/2003 27,477 .17 21,889 .88 5,587 2 9

2400, J JILL GROUP INC COM 04/24/2003 07/09/2003 45,117 .88 32,746 .56 12,3-11 .3 2

16 00 KIRKLANDS INC COM 01/02/2003 07/09/2003 28,755 .45 18,080 00 1 0 ,675 4 5

4500 KOPIN CORP COM 11/22/2002 07/09/2003 33,590 .92 25,150 .5 0 8 ,440 .4 2

2200 MUVI L GALLERY INC CUM 02/11/2003 07/09/2 003 45,111 .96 30,671 .86 14,440 .1 0

4200 SCIENTIFIC GAMES CORP 11/22/2002 07/09/2003 41,409 .63 29,470 .14 11,939 .49

1600 ULTRATECH INC EFL 06-10-03 10/31/2002 07/09/2003 35,452 73 12,092 68 23,360 05

1500 VARIAN SEMICONDUCTOR

EQUIPTMENT ASSOCS INC CO 05/12/2003 07/09/2003 51,716 97 38,972 85 12,744 1 2

1400 WIRELESS FACS INC COM 05/08/2003 07/09/2003 17,360 30 11,430 02 5,930 .28
1100, ZORAN CORP COM 10/07/2002 07/09/2003 25,788 .73 10,689 58 15,099 1 5
1000 . DIGITAS INC COM 02/18/2003 07/10/2003 6,799 .67 4,030 .90 2,768 .77
700 . FWD AIR CORP COM 06/05/2 003 07/10/20 03 19,670 .47 17,521 .2 1 2,149 .26

1800 OLD DOMINION FGHT LINE IN C

CUM 04/25/2003 07/10/2003 48,327 .73 36,660 .00 11,667 .73
1700 . SCIENTIFIC GAMES CORP 11/22/2002 07/10/2003 16,489 .22 11,508 .83 4,980 .3 9

2200 Ufi WORLDWIDE INC ORD NPV 04/03/2003 07/10/2003 78,456 .68 55,157 .40 23,299 .28
600 . VERISITY LTD COM 04/23/2003 07/10/2003 8,245 .11 6,780 .00 1,465 .1 1

5400 . DIGIiAS INC COM 02/18/2003 07/11/2003 36,282 .51 21,766 86 14,515 6 5
300 . AMERN MED SEC GROUP INC 07/25/2002 0 7/14/2 003 5,990 .17 4,097 .49 1,892 .6 8

100, ATHCROGENICS INC COM 09/18/2002 07/14/2003 1,621 .03 584 .60 1,036 .43
1500 . BR ADLEY PHARMACEUTICAL S

INC CUM 12/27/2002 07/14/2003 28,618 .65 19,745 .15 8,873,5 0
900 CNCT NETWORKS INC COM CNE T

NETWORKS INC CUM S-iK 04/14/2003 07/14/2003 6,551 .69 2 705 .04 3 846 .6 5
Totals

J S A
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Date Date Gross Sales Cost or Other Short-ter m

Desc ription Acquired Sold Price Basis Gain/Los s

160 0 CC)I_Lh,GCNE X PH ARMACEUTICAL S

INC CUM 01/27/2003 07/14/2003 25,606 .79 17,006 .70 8 600 0 9

500 C;US1 PLUS INC CAL COM 04/23/2003 07/14/2003 19,850 .81 14,742 . 25 5,108 .5 6

3400 . C HAY INC COM 04/02/2003 07/14/2003 32,230 48 24,442 .60 7, 787 88

2 800 . CRAY INC COM 04/02/2003 07/14/2003 26,038 .77 20,129 20 5 ,90 9 .5 7

2500 . DIGITAS INC COM 02/18/2003 07/14/2003 16,935 .70 10,077 .25 6, 858 . 4 5

1000 . EXAR CORP COM 01/15/2003 07/14/2003 17,588 .47 14,334 .15 3,254 3 2

2000 FEI CO COM 04/24/2003 07/14/2003 42,389 .81 35,998 .60 6,391 .2 1

1000 , A DR ICON PUB LTD CU 12/18/2002 07/14/2003 33,060 .45 26,039 12 7, 021 .3 3

13 00 INFOSFACE INC CAM NEW 04/08/2003 07/14/2003 21,163 .39 15,508 .66 5,654 73

900 J JILL GROUP INC COM 04/24/2003 07/14/2003 17,114 .94 12,279 .96 4,834 98
21 0 0 K2 INC CUM 04/24/2003 07/14/2003 29,233 .14 18,378 .77 1Q,854,3 7
4500 KOPIN CORP GUM 11/26/2002 07/14/2003 34,220 .89 24,926 .64 9,294 2 5
1900 OLD DOMINION FGHT LINE IN C

CUM 05/19/2003 07/14/2003 53,928 .97 42,499 .64 11,429 .3 3
4800 . PINNACLE SYS INC COM 03/14/2003 07/14/2003 65,275 .49 48,576 .00 16,699 49

600 SCHOOL SPECIALTY INC WI 12/31/2002 07/14/2003 17,588 83 12,060 00 5,528 .83

30 0 TELIK INC CUM STK 09/03/2002 07/14/2003 5,324 .75 3,848 .82 1,475 .93

1500 . ULTRATECH INC EFF 06-10-03 11/05/2002 07/14/2003 32,923 .45 13,453 .50 19,469 95

1900 ZORAN CORP COM 10I07/2 002 07114/203 46,714 24 18,460 .98 28,253 26
200 . VERISITY LTD COM 04/23/2003 07/14/2003 2,739 .87 2,260 .00 479 .87

1000 ATHEROGENICS INC COM 09/18/2002 07/15l2 003 15,872 35 5,846 .00 10,026 .3 5
1300 COLLAGENEX PHARMACEUTICAL S

INC COM 01/30/2003 07/15/2003 18,625 .26 13,309 .67 5,315 .5 9
2500 DIGITAS INC COM 02/18/2003 07/15/2003 15,241 .28 10,077 .25 5,164 .03
200 . DIGITAL THEATER SYS INC 07/09/2003 07/15/2 0 03 4 ,680,62 3,400 .00 1,280 .6 2
800 . OLD DOMINION FGHT LINE IN C

COM 05/19/2003 07/15/2003 22,938 .92 18,456 .00 4,482 .92
10 0 . OLD DOMINION FGHT LINE IN C

GUM 05/1912Q03 07 1 15/2 003 2,904 .86 2,307 .00 597 .8 6
1400 ATHCROGENICS INC COM 09/23/2002 07/16/2003 21,429 .35 7,806 .47 13,622 .88
1-100 . ADR ICON PUB LTD CO 12/23/2002 07 /16/2003 55,896 .77 44,283 .96 11,612 .8 1
1400 . J JILL GROUP INC CUM 04/24/2003 07/16/2003 24,416 .25 19,102 .16 5,314 .0 9
300 J JILL GROUP INC COM 04/24/2003 07/16/2003 5,363 .74 4,093 .32 1,270 .42

3400 . J JILL GROUP INC CUM 04/24/2003 07/16/2003 59 730 .43 46,390 .96 13 339 .47
Totals
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Date Date Gross Sales Cost or Other Short-ter m

Description Acquired Sold Price Basis Gain/Los s

-1 000 MONUI IFHIC SYS TECH INC 0 1 /24/2003 07/16/2003 44,122 .69 32,181 84 12,54 0 85

70 0 OLD UOMINIUN FGH1 LINE IN C

COM 05/19/2003 07/16/2003 20,269 .64 16,162 90 4,106 .7 4

100 SAXON CAP INC COM CUM 02/04/2003 07/16/2003 1,809 .91 1,299 75 510 .1 6

1 400 J JILL GROUP INC COM 04/28/2003 07/17/2003 23,660 .84 18,956 .30 4,704 .5 4

2100, KIRKLANDS INC COM 01/17/2003 07/17/2003 36,433 .28 23,903 .70 12,529 .58

400 ZUL L MED CORP COM 01!09/2003 0 7/1 7 l2003 13,657 .24 14,803 52 -1, 1 46 2 8

11350 MONOLITHIC SYS TECH INC 05/22/2003 07/18/ 2003 95,424 .04 90,688 .29 4,735 7 5

700 OPT CAR[ INC COM 03/27/2003 07/1 8 /2003 8,165 .11 5,777 .03 2,388 .0 8

500 OPT CARE INC COM 03/27/2003 07/18/2003 5,830 87 4,126 .45 1,704 .4 2

2800 J JILL GROUP INC COM 06/25/2003 07/21/2003 39,408 71 42,776 38 -3,367 6 7

6000 . J JILL GROUP INC COM 05/22/2003 07/21(2003 84,228 .84 83,228 .68 1,000 .1 6

500 OLD DOM INION FGHT LINE INC

COM 05/19/2003 07/21/2003 14,841 50 11,548 90 3,292 6 0

4 00 OP I CARE INC CUM 05 / 1912003 07 / 21 12003 4 , 595 14 3,816 .88 718 . 2 6

7400 OPT CARE INC COM 04/28/2003 07/21/2003 84,800 .02 68,002 13 16,797 .8 9

10000 OPT CARE INC COM 05/13/2003 07/21/2 003 114,594 .62 92,294 .71 22,299 9 1

3 600, CRAY INC COM 04/11/2003 07/22/2003 33,783 .69 26,171,60 7,612 .0 9

1 000, DSP GROUP INC CUM 11/19/2002 07/22/2003 26,028 78 15,478 .00 10,550 .7 8

2300 . AEI CO COM 04/2512003 07/22/2003 51,245 .73 41,410 29 9,835 .44

100 IMPAC MED SYS INC CUM 05/13/2003 07/22/2003 2,335 .47 2,059 .21 276 .2 6

E,00 . OLD DOMINION FGHT LINE IN C

COM 05/22/20 03 07/22/2003 14,919 .30 11,453 .56 3,465 74

2400 . PINNACLE SYS INC COM 03/14/2003 07/22/2003 28,634 .01 24,288 .00 4,346 .0 1

1400 VERISITY LTD COM 04/23/2003 07/22/2003 14,687 .68 15,820 .00 -1,132 .3 2

7700 . VERISITY LTD COM 04/30/2003 07/22/2003 79,691 .27 87,231 54 -7,540 27

1800 . VERISITY L TD COM 07/09!2003 07/22/2003 18,603 .38 24,488 .43 -5,885 .05

9200, VERISITY LTD COM 06/24/2003 07/22/2003 95, 000 ,25 110,412 .29 -15,412 .04

2400 . VERISI-fY LTD COM 07/07/2003 07/22/2003 24,550 .84 29,720 .60 -5,169 .76

6200 . CNET NETWORKS INC COM CNE T

NETWORKS INC COM STK 04/15/2003 07/23/2003 48,457 .54 18,702 .88 29,754 .6 6

500 . CRAY INC CUM 04/11/2003 07 /23/2003 4,689 .77 3,637 .65 1,052 1 2

200 . IMPAC MED SYS INC COM 05/13/2003 07/23/2003 4,649 .78 4,118 .42 531 .3 6
90 0 . OLD DOMINION FGHT LINE IN C

COM 05/22/2003 07/23/2003 27 951 .7$ 20 502 .00 7,449 .7 8

Totals

JSA

3F0 9i 1 1 00 0

- ANW647 656U 03/06/2004 14 :53 :04 26-09627 36 STATEMENT 32



V VI I l+4 1,.~ IG V VG 1 G 1 11 VI VIMI - L 4r 1 111 VG r.J I IGA I %.44;1111 1%7 U IIV LVJJVJ

Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Loss

500 , OPT' CARE INC COM 05/19/2003 07/23/2003 5,758 .72 4,818 .65 940 .07

2700 . SCHOOL SPECIALTY INC WI 01/17/2003 07/23/2003 74,130 .42 54,637 .08 19,493 .3 4

2400, SCHOOL SPECIALTY INC WI 01/22/2003 07/23/2003 65,948 .91 48,917 .08 17, 0 31,83

600 . CRAY INC COM 04/11/2003 07/24/2003 5,633 .73 4,365 .18 1,268 .55

2000 . CRAY INC COM 04/11/2003 07/24/2003 18,770 .91 14,550 .6 0 4,220 .3 1

200 . IMPAC MED SYS INC COM 05/13/2003 07/24/2003 4,639 .78 4,118 .42 52 1 ,3 6

4000 . OP-T CARE INC COM 06/23/2003 07/24/2003 45,917 .84 40,036 .92 5,880 .9 2

1500, OPT CARE INC COM 0 6/2312003 07/24/2003 17,216 .04 17,185 .95 30 .0 9

1700, SCHOOL SPECIALTY INC WI 01/22/2003 07/24/2003 46,71 0 ,40 34,658 .41 12,051 .99

1600 . VARIAN SEMICONDUCTO R

EQUIPTMENT ASSOCS INC CO 05/12/2003 07/24/2003 57,196 .67 41,571, 04 15,625 .6 3

500 . COMPU YER PROGRAMS & SY S

INC COM 07/07/2003 07/25/2003 7,567 .59 9,951 .75 -2,384 .1 6

6000 . COMPUTER PROGRAMS & SY S
INC COM 07/ 0 7/2003 07/25I2 003 86,095 .85 126,734 .88 -40,638 .93

200, IMPAC MED SYS INC COM 05/13/2003 07/25/2003 4,650 .10 4,118 .42 531 .6 8

150 . ]PASS INC COM 0 7/23/2003 07/25/2 0 03 2,803 .05 2,100 . 00 703 .0 5
300 . SAXON CAP INC COM COM 02/ 04/2003 07/25/2003 5,086 .56 3,899 .25 1,187 .3 1

1300 . ABLE LAB INC COM NEW 01/28/2003 07/28/2003 32,436 .59 14,014 .89 1 8 ,421 .7 0

600 . COMPUTER PROGRAMS & SY S

INC COM 07/07/2003 07/28/2003 9,428 .91 11,942, 1 0 -2,513 .1 9
700 . DSP GROUP INC COM 1 1 /21/2002 07/28/2003 18,502 .86 1 0 ,882 .33 7,620 .5 3
300 . IMPAC MED SYS INC COM 05/13/2003 07/28/2003 6,974 .67 6,177 .63 797 .0 4

2300 . K2 INC COM 04/28/2003 07/28/2003 35,643 .72 20,088 . 1 3 15,555 .5 9
600 . OLD DOMINION FGHT LINE IN C

COM 06/06/2003 07/28/2003 19,157 .10 13,703 .51 5,453 .5 9
1300 . SAXON C A P INC COM COM 02/05/2003 07/28/2003 22,249 .49 16,854 .00 5 ,395,4 9
1800, TELIK INC CAM STK 09/03/2002 07/28/2003 34,378 .92 23,092 .92 11,286 .00
300 . IMPAC MED SYS INC CUM 05/13/2003 07/29/2003 7,115 .51 6,177 .63 937 .8 8

2900 . EBOOKERS PLC SPONSORED ADR 05/19/2003 07/30/2003 53,357 .49 33,280 .93 20,076 .56

700, FWD AIR CORP CQM 06/05/2003 07/30/2003 20,712 .02 17,521 .21 3,19 0 ,8 1

20 0 . IMP AC MED SYS INC COM 05/13/2003 07/30/2003 4,945 .88 4,118 .42 827 .46

1900 . OLD DOMINION FGHT LINE IN C

COM 06/06/2003 07/30 12003 61, 038,24 43,731 .79 17,3 0 6 .4 5

Totals
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Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Loss

20 0 0 . ONYX PHARMACEUTICALS IN C
DEL COM 07/21/2003 07/30/2003 31,336 .92 2 9, 2 90 .00 2,046 .9 2

1600 . PINNACLE SYS INC COM 03/26/2003 07/30/2003 12,728 .04 18,059 .81 -5,331 .7 7

5400 . PINNACLE SYS INC COM 07/08/2003 07/30/2003 43,233 .60 54,462 .34 - 11 ,228 .7 4

7000 . PINNACLE SYS INC COM 03/21/2003 07/30/2003 55,973 .56 73,759 .61 -17,786 .0 5

6100 . PINNACLE SYS INC COM 05/08/2003 07/30/2003 48,837 .96 68,497 .14 -19,659 .1 8

2600 . BRADLEY PHARMACEUTICAL S
INC COM 12/31/2002 07/31/2003 50 ,718 .16 33,871 .47 16,846 .6 9

30 00 . CRAY INC COM 04/21/2003 07/31/2003 32,007,89 22,790 .08 9,217 .8 1

10 0 . IMP AC MEN SYS INC COM 05/13/2003 07/31/2003 2,464 .56 2, 059 .21 405 .3 5

100 . NETGEAR INC COM 0 7/30/2003 07/31/2003 1,829 .91 1,400 .00 429 .9 1

1400 . LLD DOMINION FGHT LINE IN C

COM 06/23/2003 07/31/2003 44,735 .32 31,559 .39 13,175 .93

600 . OLD DOMINION FGHT LINE IN C

COM 06/06/2003 07/31/2003 19,061 .10 13,810 .04 5,251 .06

53 00 . COINSTAR INC COM 04/23/2 00 3 08/01/2003 73, 0 02 .48 98,415 .11 -25,412 .6 3

36 00 . COINSTAR INC COM 12/30/2002 08/01/2003 49,586 .59 87,821 .90 -38,235 .3 1

9200 . LIGAND PHARMACEUTICALS IN C

CL B 05/20/2003 08/01/2003 11 0 ,544 .76 97,710 .19 12,834 .57

500 . OLD DOMINION FGHT LINE INC

COM 06/25/2003 08/01/2003 15,828 .70 11,020 .60 4,808,1 0

600 . OLD DOMINION FGHT LINE IN C

C0M 06/25/2003 08/01/2003 19,040 .82 13,321 .20 5,719 .6 2

1600 . OLD DOMINION FGHT LINE INC

COM 07/02/2003 08/01/2003 50,653 .62 34,472 .39 16,181 .2 3
2600 . COINSTAR INC COM 06/24/2003 08/04/2003 35,405 .13 48,653 .07 -13,247 .94
1200 . K2 INC COM 04/29/2003 08/04/2003 20,567 .Q3 10,716 .00 9,851 .0 3
800 . K2 INC COM 04/28 /2003 08/ 04/2003 13,727 .43 7,021 .60 6,705 .8 3

1 3900 . KEY ENERGY SVCS INC 02l26/2003 08/04/2003 122,230 .85 140 ,212 .28 -17,981 .4 3
510 . LIGAND PHARMACEUTICALS IN C

CL B 05/22/2003 08/04/2003 60,185 .84 52,207 .68 7,978 .1 6

500 . ZULL MED CORP COM 0 1 /15/2003 08/04/2003 15,385 .67 18,251 .65 -2,865 .98

1800 . ZOLL MED CORP COM 04/28/2003 08/ 0 4/2 003 55,722 .87 65,172 .17 -9,449 .3 0

3100 . COINSTAR INC COM 07/09/2003 08f 05/2003 41,506 .43 59,466 .62 -17,960 .1 9

2900 . KEY ENERGY SVCS INC 06/25/2003 0 8/05/2003 25 402 .80 32 332 .97 -6,930 .1 7
Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Desc ri ption Acquired Sold Price Basis Gain/Loss

6 1 00 . KEY E N E RGY SVCS INC 06/25/2003 08/05/2003 53,204 .74 64,914 .22 -11,7 0 9 .4 8

100 . PEETS COFFEE & TEA INC COM 04/30/2 003 08/05/2003 21,159 .00 16,998 .00 4,161 .00

1800, PESTS COFFEE & TEA INC COM 04/29/2003 08/05/2003 37,818 .56 29,577 .28 8,241 .28

11 600 . SAXON C AP INC COM COM 06/25/2003 08/ 05/2003 182,436 .23 152,648 .59 29,787 .64

1700 . FEI CO COM 04/28/2003 08/06/2003 38,958 .09 3 0 ,637, 06 8,321 .0 3

2 0 0 . IMPAC MED SYS INC COM 05/13/2003 08/06/2003 4,893 .29 4,118 .42 7 74 .87

800 . FEI CO COM 04/30/2003 08/07/2003 18,567 .76 14,434 .17 4,133 .5 9

300 . IMPAC MED SYS INC COM 05/13/2003 08/07/2003 7,038 .80 6,173 .13 865 .67

8200, CIMA LABS INC COM 05/19/2003 08/ 08/2003 182,694 .81 199,162 .02 -16, 4 67 .2 1

260 0 . CIMA LABS INC COM 07/22/2003 08/08/2003 57,927 .62 64,396 .00 -6,468 .38

2200 . CRAY INC COM 04/22/2003 08/08/2003 23,867 .33 17,019 .97 6,847 .3 6

3300, FEI CO COM 05/07/2003 08 /08/2003 75,319 .95 59,714 .06 15,605 .8 9

300, IMPAC MED SYS INC COM 05/13/2003 08/08/2003 6,649 .03 6,173 13 475 .9 0

100 . K2 INC CAM 04/29/2003 08/08/2003 1,673 .35 893 .00 78 0 .3 5

5000 . LIONBRIDGE TECHNOLOGIE S

INC COM 05/15/2003 08/08/2003 32,243 .4 8 15,910 .50 16,332 .98

6400 . VARIAN SEMICONDUCTO R

EQUIPTMENT ASSOCS INC CO 06/18/20 0 3 08/0$/2003 196,069 .52 175,033 .96 21,035 .5 E

400 . ZORAN CORP COM 10/07/2002 08/08/2003 9,335 .56 3,872 .00 5,463 .5 6

1700 . ZOLL MED CORP COM 05/06/2003 08/08/2003 5 1 ,252 .59 54,445 .61 -3,193 .02

1600, K2 INC COM 04/30/2003 08/11/2003 26,459 .71 14,851 .67 11,608 .0 4

11 00, PESTS COFFEE & TEA INC COM 05/06/2 003 08 /1112003 23,505 .67 18,651 .64 4,854 .0 3

800 . PESTS COFFEE & TEA INC COM 05/01/2003 08/11/2003 17,115 .19 13,530 .72 3,584 .47

2100, Z O LL MED CORP COM 05/22/2003 08/11/2003 62,743 .79 66,458 .41 -3,714 .6 2

200 . BRADLEY PHARMACEUTICAL S

INC COM 12/31/2002 08/12/2003 4,879,77 2,593 .50 2,286 .27

1800, BRADLEY PHARMACEUTICAL S

INC COM 01/31/2003 08/12/2003 43,920 .46 21, 1 66 .50 22,753 .9 6

3100 . INTRADO INC COM 05/06/2003 0 8/12/2003 53,864 .93 32,577 .04 21,287 .8 9

11 00 . ZO L L MED CORP COM 0 6/11/2 003 08/ 1 2/2003 32,852 .70 34,684 .90 -1,832 .2 0

1200, ASE TEST LTD COM 07/09/2003 08/13/2003 8,884 .38 6,641 .88 2,242 .5 0

26 00 . TBC CORP COM 02/12/2003 08/14/2003 57,076 .42 35,637 .57 21,438 .85

1000 . ASE TEST LTD COM 07/09/2003 08/14/2003 7,370 .45 5,534 .90 1,835 .55

550 . AMERN MED SEC GROUP INC 10/0/2002 08/15/2003 11,467 .02 7,416 .53 4,050 .49

400 . ASE -TEST LTD COM 07/ 09/2003 08/15/2003 2,925 .02 2,213 .96 711 .0 6

Totals
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3F0971 1 000

- ANW647 656U 03/ 06/2 004 14 : 53 :04 26 -09627 39 STAT EMENT 35



JI.t ICUUIC U UCldl l VI OI IUI L-lCll ll l ~ dp lldl VdI11J QIIU LU,JCJ

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

2400 . CRAY INC COM 04/22/2003 0 8 /18/203 28,921 .28 18,020 .88 10,900 .A.0

3400 . ESOOKERS PLC SPONSORED ADR 05/19/2003 08/18/2 003 63,509 .02 38,560 .42 24,948 .6 0

1300 . ESPEED INC CL A 06/20/2003 08/18/2003 29,820 .47 22,309 .82 7,510 .65

2600 . FEI C O COM 06 /18/2003 0 8 /18/2003 64,871 .63 46,874 .70 17,996 .93

1000, HOT TOPIC INC COM 11/22/2002 08/18/2003 32,243 .18 21,852 .14 10,391 .04

1200 . K2 INC COM 05/12/2003 08/18/2003 21,128 .00 11,652 .52 9,475 .48

54 0 0 . KOPIN CORP COM 11/26/2002 48/18/2 003 39,498 .06 29,250 .72 10,247 .34

2300 . LASERSCOPE COM 06/11/2003 08/18/2003 23,420 .25 16,195 .68 7,224 .5 7

1500 . OSTEOTECH INC COM 04/23/2003 08/18/2003 17,952 .65 12,931 .50 5,021 . 1 5

1000 . TBC CORP COM 02/12/2003 08/18/2 003 21,780 .77 13,875 .00 7,905 .77

1100 WIRELESS FACS INC COM 05108/2003 0811812003 15,879 .95 8,980 .73 6,899 .22

1100 . WIRELESS FACS INC CAM 05/09/2003 08/18i2003 15,879 .95 9,216 .21 6,663 .74

1600, WIRELESS FACS INC COM 05/08/2003 08/18/2003 23,302 .90 13,062 .88 10,240 .02

1200 . ASE TEST LTD COM 07/10/20 0 3 08/18/2003 8,934 .41 6,614 .18 2,320 .2 3

1600 . ASE TEST LTD COM 07/09/2003 08/18/2003 11,912 .55 8,855 .84 3, 05 6 .7 1

2770 . ABLE LAB INC COM NEW 02/06/2 003 08/20/2003 63,494 .28 31,357 .20 32,137 . 08

40 40, ACTEL CORP COM 07/07/2003 08/20/2003 103,242 .21 90,114 .03 13,128 .1 8

2837 . ALT IRIS INC COM 03/20/2003 08/20/2003 59,543 .84 34, 008 .40 25,535 .4 4

1800, AMERN MED SEC GROUP INC 10/15/2002 08/20/2003 37,607 .25 24,899 .07 12,708 .1 8
7006 . ANALOGIC CORP COM PAR 06/26/2003 08/20/2003 353,611 .29 310,342 .88 43,268 .4 1

2040, ANGIOTECH PHARMACEUTICALS
INC COM 05/ 02/2003 08/20/2003 92,252 .83 49,659 .92 42,592 .9 1

2070 . APPLIED FILMS CORP COM 02/13(2003 08/20/20 0 3 65,779 .85 2 8 ,360 .86 37,418 .9 9
12790 . AZHEROGENICS INC COM 05/22/2 003 08/20/2003 163,678 .74 88,447 .45 75,231 .2 9
11106 . AUTOBYTEL COM INC COM 07/ 07/2 003 08/20/2003 81,121 .08 67,998 .00 13,123 .08
4770 . BANKRATE INC COM 05/15/2003 08/20/2003 59,387 .53 36,374 .95 23,012 .58
2825 . BIUSITE INC COM TO BIOSITE

INC CU REMAINS SAME 8/ 8 / 08/18/2003 08/20/2003 134,133 .18 125,470 .96 8,662 .2 2
2500 . BRA DLEY PHARMACEUTICAL S

INC COM 41/31/2 003 08/20/2003 63,186 .53 26,981 .25 36,205 .28
21108 . CNET NETWORKS INC COM CNE T

NETWORKS INC COM S-TK 05/06/2003 08/20/2003 152,094 .99 71,592 .70 80,502 .2 9

142 . CAL DIVE INTL INC COM 10/23/2002 08/20/2003 3,056 .46 3,168 .02 -111 .5 6

18546 . CASUAL MALE RETAIL GROU P

INC COM 07/08/2003 08/20/2003 127 004 .46 108,202 .93 18,801 .-- '

Totals
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Schedule D Detail of Short -term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

8 E20 . CENTILLIUM COMMUNICATION S
INC COM 07/31/2003 08/20/2003 79,095 .99 76,499 .05 2,596 .94

18800 . CHGO PIZZA & BREWERY IN C

COM STK ISIN# US167889 1 0 08/18/2003 08/20/2003 210,751 .27 186,776 .00 23,975 .27

1730 . COLLAGENE?t PHARMACEUTICAL S

INC COM 02/03/2003 08/20/2003 20 ,866 .28 17,259 .70 3,606 .5 8

1690 . COST PLUS INC CAL COM 04/25/2003 08 I20/2003 65,398 .92 50,257 .21 15,141 .7 1

17900 . CRAY INC COM 07/02/2003 08/20/2003 231,586 .50 140,994 .18 90,592 .32

5356 . DSP GROUP INC COM 03/1 8 /2003 08J2 0/2003 148,543 .84 86,300 .44 6 2,243 .4 0

1880 . DADS B E HRING HLDGS INC COM 04/29/2003 08120/2003 51,947 .98 39,992 .88 11,955 1 0

31935 DIGITAS INC COM 04/22/2003 08/20/2003 199,271 .41 118,515 .59 80,755 .8 2

10000 . DOUBLECLICK INC COM 03/13/2 003 08/20/2003 106,886 .98 70,117 .36 36,769 .6 2

3720 . EPIX MED INC CAM 07/10/2003 08/20/2003 60,341 .89 51243 .00 9,098 .89

7320 EBOOKERS PLC SPONSORED ADR 06/03/2003 08/20/2003 13 8 ,301 .98 86,,34 .00 51,917 .98

2020 . ESPEED INC CL A 06/26/20 03 08/20/2003 46,313,40 36,416 .60 9,896 .80

8274 . ESPERION THERAPEUTICS I N C 07/31/2003 08/20/2003 140,951 .74 132,384 .00 8,567 .74

4310 . EXAR CORP COM 01/15/2003 08/20/2003 72,239 .54 61,536 .19 10,703 .35

700 . FEI CO CUM 06/18/2003 08/20/2003 17,799 .67 13,516 .30 4,283 .3 7

3465 . FINDWHAT COM COM 05/09/2003 08/20/2003 76,376 .45 33,482 .09 42,894 .3 6

2755 . 1ST CMNTY BANCORP CAL COM 01/23/2003 08/20/2003 91,298 .34 86,952 .42 4,345 .92

6285 . FORRESTER RESH INC COM 07/30/2003 08/20/2 003 104,771 . 05 102,559 .44 2,211 .6 1

1 500 . FWD AIR CORP COM 06/06/2003 08/20/2003 47,254 .23 38,300 .37 8,953 .8 6

5320 0 . GREY WOLF INC COM 12/18/2002 08/20/2003 203,554 . 8 9 215,878 .41 -12,323 .52

1660 . GUIT- A R 01 R INC COM 03/18/2003 08/20/2003 53,394 .06 33,298 . 0 0 20,096 . 0 6

4690 . HOT TOPIC INC COM 03/18/2 00 3 08/20/2003 153,082 .39 105,790 .53 47,291 .8 6

1290 . ADR ICON PUB LTD CO 0 3/18/2003 08/20/2003 44,782 .57 33,428 .84 11,353 .7 3

2937 . IMPAC MED SYS INC COM 05/13/2003 08/20/2003 61,309 .34 56,906 .97 4,402,3 7

3586 . INAMED CORP COM 04/15/2003 08 /20 l20 03 235,853 .08 114,805 .50 121, 0 47 .5 8

4795 . INFINITY PPTY & CAS CORP 02/11/2003 08/20/2003 123,441 .00 76,720 . 00 46,721 .00

7920, INFOSPACE INC COM NEW 04/15/2003 08/20/2003 117,192 .28 94,709 06, 22,483 .22
10600 . INTEGRATED ALARM S V C S

GROUP INC CAM 07/23/2 003 08/20/2003 97,979 .68 98,050 .00 -70 .3 2

2065 . INTERVIDEO INC COM 07/17/2003 08/20/2003 41,216 .90 38, 039 .85 3,177 .0 5

6350 . INTRADO INC COM 05/20/2003 08/20/2003 121,008 .18 71,528 .90 49,479 .2 8

4505 . INVERESK RESH GROUP INC 06/12/2003 08/20/2003 76,432 29 79 750 .66 -3,318 .3 7

Totals
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

29000 . MFC I SHARES TR RUSSEL L

2000 GROWTH INDEX FD 07/08/2003 08l20/2003 1534721 .23 1449386 .80 85,334 .4 3

1 1900 . !SHARES DJ 07/31/2003 08/20/2003 468,074 .99 458,472 .46 7,602 .5 3

11200 . JARDEN CORP CQM 07/09/2003 08/20/2003 358,937 .58 310,999 .52 47,938 .0 6

4800, K2 INC COM 05/19/2003 08/20/2003 84,715 .06 47 ,106 . 66 37,608 .40

8600, KIRKLANDS INC COM 01/31/2003 08/20/2003 139,876 .74 99,142 .22 40,734 .5 2

17075 . KOPIN CORP COM 05( 09/2003 08/20/2 003 133,207 .76 76,317 .98 56,889 .7 8

3386 . LASERSCOPE COM 06/17/2003 08/20/2003 32,522 .02 24,736 .76 7,785 .26

15350 . LIONBRIDGE TECHNOLOGIE S
INC COM 05/20/2003 08/20/2003 1 12,855 58 51,900 .95 60,954 .63

5600 . MARTEN TRANS LTD COM 08/14/2003 0 8/2012003 124,736 .39 11 4 ,800 .00 9,936 .3 9

8785 . MERGE TECHNOLOGIES INC COM 06/12/20 03 08/20/2003 152,586 .97 123,750 .03 28,836 .94

5635, MOVIE GALLERY INC COM 03/14/2003 08/20/2003 117,897 .82 83,646 .54 34,251 .28

7600 MYKROLIS CORP COM 12/20/2002 08/20/2003 97,467 .70 49,432 .33 48,035 .3 7

12184 . NEl-BANK INC COM 05/22/2003 08 /20/2003 139,341 .87 146,725 .78 -7,383 .9 1

73 0 0 . OIL STS INTL INC COM ISI N
US6780261052 02/13/2003 08/20/2003 87,032 .35 80,300 .00 6,732 .35

4942 . OSlEOTECH INC COM 04/29/2003 08/20/2003 58,719 .07 42,95 8 .56 15,760 .5 1

6140 . PC-TEL INC COM 07/08 /2003 08/20/2003 67,563 .23 76,416 .78 -8,853 .55

51000 PLX TECH INC COM 08 /15/2 0 03 08/20/2003 255,441 .88 258,976 .93 -3,535 .05

3629 . PACER INTL INC TENN COM 07/17/2003 08/20/2003 75,477 .11 72,580 .00 2,897 .1 1

3798 . PEETS COFFEE & TEA INC COM 05/22/2003 08/20/2003 78,687 .83 64,249 .29 14,438 .5 4

8040 . PENWEST PHARMACEUTICALS CO

COM 08/11/2003 08/20/2003 176,250 .25 182,595 .97 -6,345 .72

12670 . PER-SE TECHNOLOGIES IN C

0OM NEW 02/06/2003 08/20/2003 193,084 .27 102,954 .00 90,13 0 .27

1375 . POLYMEDICA CORP COM 08/05/2003 08/20/2003 63,849 .39 53,144 .85 10,704 .5 4

3130 . PWR INTEGRATIONS INC COM 10/07/2002 08/2 0 /2 003 99,707 .73 31,893 .14 67, 8 14 .5 9
29100 . POV4'ERWAUE TECHNOLOGIES IN C

COM 07/25/2 003 08/20/2003 225,942 .16 216,402 .90 9,539 .2 6
5521 . DOZEN INC COM 03/1412 003 08/20/2003 69,987 .53 16,578 .91 53,408 .6 2
54 0 . PROASSURANCE CORP COM 11/07/2002 08/20/2 003 13,416 .87 8,275 .00 5, 1 41 .87

19557 . QUICKLOGIC CORP CDT-C0M 08/ 1 2/2003 08/20/2003 947,955 .44 1 0 7,062 .32 40,8 3 .1 2
12700 . QUIKSILVER INC COM 06/24/2003 08/20/2003 216,Q23 .22 206,109 .92 9,913 .3 0
2240, RARE HOSPITALITY INTL INC 03/18/2003 08/20/2 003 83 331 .66 60 579 .04 22 752 .6 2

Totals
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

16622 . SCIENTIFIC GAMES CORP 02/14/2003 08/20/2003 150,965 .55 95,849 .11 55,116 44

16600 . SILICON STORAGE TECH INC 08/18/2003 08/20/2003 126,519 .25 107,307 .96 19,211 .2 9

300 . STRATEX NETWORKS INC CAM 07/02/2003 08/20/2003 1,123 .44 1,051,41 72 .0 3

14700 . SUPERIOR ENERGY SVCS I NC 07/09/2003 08/20/2003 145,855 .38 133,511 .87 12,343 .5 1

3275 . SYLVAN LEARNING SYS INC 04/15/2003 08/20/2003 86,172 .34 57,220 .35 28,951 .9 9

2120 . TBC CORP COM 02/12/2003 08/20/2003 47,286 .71 29,415 .00 17,871 .7 1

4635 . TELIK INC COM STK 01/09/2003 08/20/2003 84,123 .15 61,120 .79 23,002 .3 6

3450, ULTRATECH INC EFF 06-10-03 11/05/2002 08/20/2003 99,320 .15 34,551 .75 64,768 .40
2900 . UNIT CORP COM 11/26/2002 08/20/2003 64,127 .59 51,463 .53 12,664 .06

7700 . UID ONLINE INC COM 06/24/2003 08/20/2003 271,616 .32 204,838 .59 66,777 .73

2205 . VENTA NA MED SYS INC COM 07/01/2003 08/20/2003 77,182 .18 59,276 .21 17,905 .97

2400 . VICURON PHARMACEUTICAL S

INC COM 03/18/2003 08/2012003 33,164 .76 26,231 .39 6,933 .37

3471, WHITE ELECTR DESIGNS CORP 07102/2003 08/20/2003 39,545 .32 34,7 1 0 .00 4,835 .3 2

4640 . WIRELESS FACS INC COM 05/09/2003 08/20/2003 71,231 .33 39,443 .25 31,788 . 08

4188, XICOR INC COM 07/21/2003 08/20/2003 41,485 .22 28,845 .23 12,639 .9 9

7480 . ZORAN CORP COM 02/11/2003 08/20/2003 186,962 .07 84,465 .23 102,496 .8 4
2142 . 02 MICRO INTL 02 MICRO

INTL LTD COM STK 08/04/2003 08/20/2003 32,994 .25 30 ,587 .76 2,406 .4 9

5000 . UTI WORLDWIDE INC ORD NPV 06/23/2003 08/20/2003 170,013 .53 141,694 .04 28,319 .49

5960, R ADWARE LTD COM STK 05/09/2003 08/20/2003 104,820 .16 78,055 .66 26,764 .50
5841 . ASE TEST LTD COM 07/10/2003 0 8/20/2003 46,614 .83 32,167 .56 14,447 .27
800 . AARON RENTS INC CL B 06/23/2003 08/21/2 003 16,092 .76 12,906 .08 3,186 .68

3500 . AARON RENTS INC CL B 06/23/2003 08/21/2003 72,410 .61 50,411,41 21,999 .2 0
3500 . ABLE LAB INC COM NEW 03/18/2003 08/21/2003 79,463 .77 42,688 .18 36,775 .5 9
6317 . ABLE LAB INC COM NEW 05/22/2003 08/21/2003 144,727 .6 8 94,349 .42 50,378 .2 6
4642 . ACTEL CORP CUM 07/08/2003 08/21/2003 118,997 .20 107,362 .89 11,634 .3 1
6800 . ALTIRIS INC COM 08/13/2003 08/21/2003 143,337 .28 99,071 .35 44,265 .93
513, ALTIRIS INC COM 03/26/2003 08/21/2003 10,831 .89 6,019 .56 4,812 .33

5900 . AMERN MED SEC GROUP INC 11/26/2002 08/21/2003 124,523 .69 78,807 .6 0 45,716 .0 9
394 . ANALOGIC CORP COM PAR 08/18/2003 08I21/2 003 20 ,078 .00 19,762 .59 315 .4 1

2127 . ANGIOTECH PHARMACEUTICAL S

INC COM 05/09/2003 08/21/2003 95,630 .97 52,403 .33 43,227 .64
3995 . APPLIED FILMS CORP COM 03/17/2003 08/21/2003 128,289 .02 57,612 .25 70 ,676 .77
2999 . ATHEROGENICS INC COM 07/28/2003 08/21/2003 38 508 .64 39 624 .80 -1,116 .1 6

Total s
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

10758 . AUTOBYTEL COM INC COM 07/ 08/20 03 08/21/2003 78,596 .40 69,937 .67 8,658 .73

6050 . BANKRATE INC COM 07/31/2003 08/21/2003 76,400 .65 74,841 .04 1,559 .6 1

676 BIOSITE INC COM TO BIOSITE

INC CU REMAINS SAME 8/8/ 08/18/2003 08/21/2003 32,032 .61 29,979 .79 2,052 .72

4000, BRADLEY PHARMACEUTICAL S
INC COM 01/31/2003 08/21/2003 1 00,4.34 .09 43,170 .00 57,264,0 9

7570 . CNET NETWORKS INC COM CNE T

NETWORKS INC COM STK 06/24/2003 08/21/2003 55,614 .17 33,231 .82 22,382 .3 5

4560 . CAL DIVE INTL INC COM 06/23/2003 08/21/2003 100,253 .74 96,989 .08 3,264 .6 6

15877 . CASUAL MALE RETAIL GROU P

INC COM 07/18/2003 08/21/2003 103,459 .1 8 91,644 .93 11,814 .25

10059 . CENTILLIUM COMMUNICATION S

INC COM 07/31/2003 08/21/2003 92,558 .56 89,272 .47 3,286 . 0 9

3545 . COLLAGENEX PHARMACEUTICAL S

INC COM 03118/2 0 03 08 /21/2 003 42,90 9 . 85 33,721 .30 9,188 .5 5

2402 . CONCEPTUS INC COM 03/18/2003 08/21/2003 40,063 .00 24,834 .17 15,228 .83

3438 . COST PLUS INC CAL COM 06/23/2003 08/21/2003 134,593 .80 106,921 .44 27,672 .36

3679 . DSP GROUP INC COM 06/20/2003 08/21/2 003 102,796 .37 76,123 .93 26,672 .44

4305 . DARE BEHRING HLDGS INC COM 04/29/2003 08/21/2003 119,260 .13 91,901 .85 27,358 .28

11634 . DIGITAS INC COM 05/22/2003 08/21/2003 72,753 .29 48,449 .80 24,303 .4 9

9855 . DOUBLECLICK INC COM 06/24/2003 08l21/2 003 109,243 .45 87,867 .44 21,376 .0 1

6 1 36 . EPIX MED INC COM 08/11/2003 08/21/2 003 101,287 .72 85,954 .44 15,333 .2 8

2896, EBOOKERS PLC SPONSORED ADR 06/25/2 003 08/21/2003 54,611 .0 8 41,187 .51 13,423 .57

5390 . ESPEED INC CL A 08/07/20 0 3 08/21/2403 123, 4 07 .96 102,248 .43 21,159,53

3104 . ESPERION THERAPEUTICS INC 08/11/2003 08/21/2003 53,947 .47 48,345 .59 5,601 .8 8

9399 . EXAR CORP COM 03/18/2003 08/21/2003 156,895 .78 122,971 .04 33,924 7 4

2140 . FEI CO COM 06/25/2003 08/21/2003 54,486 .76 40,712 .81 13,773 .9 5

4256 . FINDWHAT COM COM 05/22/2003 08/21/2003 92,567 .06 42,935 .44 49,631 .6 2

2971 . 1ST CMNTY BANCORP CAL COM 02/04/2003 08/21/2003 99,906 .78 92,193 .48 7,713 .30

6431 . FORRESTER RESH INC COM 08/06/2003 08/21/2003 109,375 .89 105,502 .54 3,873 .35

39 4 0 . FWD AIR CORP COM 06/17/2003 08/2 1 /2003 123,613 .67 100,986 .72 22,626 .95

8200 . GREY WOLF INC COM 03/18/2003 0812112 003 31,321 .70 33,982 .31 -2,660 .6 1

1540, GUITAR CTR INC COM 07/28/2003 08/21/2 003 49,812 .35 37,288 .52 12,523 .8 3

4910 . HOT TOPIC INC COM 07/07120 0 3 08/21/2003 164,444 .88 123,666 .12 40,778 .7 6

3875 . ADR ICON PUB LTD CO 05/19/2003 0 8/21/2003 134,838 .25 97 194 .42 37 643 .8 3

Totals
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Jcneauie u ueiaii or onoR-term uapitai mains anca LUsses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

3292, IMPAC MED SYS INC COM 06/04/2003 08/21/2003 68,300 .52 67,130 .82 1,169 .7 0

1 714 . !NAMED CORP COM 04/15/2003 08/21/2003 112,811 .39 57,333 .30 55,478 .0 9

6192, INFINITY PPTY & CAS CORP 02/11/2003 08/21/2003 161,158 .45 99,072 . 00 62,086 .45

7264 . INFOSPACE INC CAM NEW 06/24/2003 08/21/2003 110,071 .31 92,812 .56 17,258 .75

11607 . INTEGRATED ALARM SVCS
GROUP INC COM 07/24/2003 08/21/2003 107,069 .54 107,481 .44 -411 .90

2593 . lNTERVIDEO INC CAM 08/15/2003 08/21/2003 53,135 .34 51,635 .11 1,500 .23

50 . INTRADO INC COM 06/24/2003 08/21/2003 958 .59 68 .92 277 .6 7

3900, INTRADO INC COM 06/24/2003 08/21/2003 74, 8 37 .49 49,179 .81 25,657 .68

6 854 . INVERESK RESH GROUP INC 06/20/2003 08/21/2003 116,346 .67 124,623 .93 -8,277 .2 6

52 00, K2 INC COM 05/22/2 003 08/21/2003 91,018 .61 48 ,201 .7 4 42,816 .8 7

10000 . KIRKLANDS INC COM 06/06/2003 08/21/2003 175,252 .78 121,937 .46 53,315 .3 2

10526 . KOPIN CORP COM 06/25/2003 08/21/2003 8 2,669 .42 54,033 .34 28,636 .08

9830 . LASERSCOPE COM 06/26/2003 08/21/2003 90,889 .52 71,220 .22 19,669 .30

22345 . LIONBRIDGE TECHNOLOGIE S

INC COM 07/03/2003 08/21/2003 166,540 .62 95,059 .88 71,480 .7 4

15 . MERGE TECHNOLOGIES INC COM 06/12/2003 08/21/2003 241 .3 4 198 .21 43 .1 3

7500 . MERGE TECHNOLOGIES INC COM 08/11/2003 08/21/2003 120,669 .34 98,418 .02 22,251 .3 2

5962 . MOVIE GALLERY INC COM 06/24/2003 08/21/2003 123,735 .51 106,100 .50 17,635 .0 1

5900 . MYKROLIS CORP COM 05/27/2003 08/21/2003 75,793 .15 47,269 .66 28,523 .4 9

5840 . NETBANK INC COM 06/17/2003 08/21/2003 69,082 .20 77,194 .37 -8,112 .1 7

300 . OIL STS INTL INC COM ISI N

US6780261052 06/25/2003 08/21/2003 3,589 .33 3,678 .00 -88 .6 7

10000 . OIL STS INTL INC COM ISI N
US6780261052 06/25/2003 08/21/2003 120,32 0 .35 116,5 0 6 .18 3, 8 14 .1 7

7212, OSTEOTECH INC COM 06/26/2 0 03 08/21/2003 85, 436,55 78,543 .13 6,893 .42

1160 . PC-TEL INC COM 07/30/2003 08/21/2 003 127,82 6 .00 146,144 .92 -18,318 .92

60 . PC-TEL INC COM 07/08/2003 08/2112003 661 .22 783 .32 -122 .1 0

7 188 . PACER INTL INC TENN COM 07/23/2003 08/21/2003 152,630 .02 143,280 .97 9,349 .05

5503 . PEETS COFFEE & TEA INC COM 0 6/24/2003 08/21/2 003 114,880 .19 92,829 .66 22,050 .5 3

1357, PENWEST PHARMACEUTICALS CO

COM 08/15/2003 08/21/2003 30,239 .46 28,756 .47 1,482 .9 9

3846 . PER-SE TECHNOLOGIES IN C

COM NEW 03/28/2003 08/21/2003 58,391 .85 29, 033 .68 29,358 .1 7

5197 . POLYMEDICA CORP CUM 08/08/2003 08/21/2003 239,107 .44 200,361 .23 38 746 .2 1

Totals
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z:)cneauie u uetaii OT ~,,noR-term uapitai teams aria posses

Date Date Gross Sales Cost or Other Short-term

Desc ri ption Acquired Sold Price Basis Gain/Loss

4982 . PWR INTEGRATIONS INC COM 06/23/2003 08/21/2003 157,760 .59 83,818 .79 73,941 .80

10400 . POZEN INC COM 03/18/2003 08/21/2003 128,537 .97 26,986 .16 141,551 .8 1

79 . POZEN INC COM 03/18/2003 08/21/2003 977,18 214 .88 762 .3 0

4600 . PROASSURANCE CORP COM 11/27/2002 08/21/2003 121,610 .48 83,519 .15 38,091 .3 3

5723, QUICKLOGIC CORP CDT-COM 08/13/2 003 08/21/2003 45,074 .51 33,521 .84 11,552 .67

1100 . RARE HOSPITALITY INTL INC 06/24/2003 08/21/2003 4 0 ,552 .13 33,783 .97 6,768 .1 6

14170 . SCIENTIFIC GAMES CORP 06/25/2003 08!21/2003 129,130 .81 84,192 .52 44,938 .2 9

3409 . SYLVAN LEARNING SYS INC 04/21/2 003 08/21/20 03 92,350 .93 59,505 .74 32,845 .1 9

7584 . TBC CORP COM 05/22/2003 08/21/2003 172,978 .38 107,92 8 .53 65,049 .85

4131, TELIK INC COM STK 09/14/20 03 08/21/2003 76,928 .82 49,658 .72 27',270 .1 0

50 . ULTRATECH INC EFF 06-1 0-03 11/11/2002 08/21/2003 1,438 .16 419 .26 1,018 .90

7500 . ULTRA TECH INC EFF 06-10--03 11/11/2002 08/21/2003 215,727 .39 68,548 .57 147,178 .82

2700 . UNIT CORP COM 03/18/2003 08/21/2003 60,265 .76 50,801 .03 9,464 .7 3

4 400 VENTANA MED SYS INC COM 07/02/2003 08/21/2003 154,652 .75 130,741 .84 23,91 0 .9 1

95 . VENTANA MED SYS INC COM 07/ 0 2/2003 08/21/2003 3,339 .46 2,851 .92 487 .5 4

5127, WHITE ELECTR DESIGNS CORP 07/17/2003 08(2 1 /2003 59,258 .67 53,088 .72 6,169 .95

6554 . WIRELESS FACS INC COM 05/22/2003 08/21/2003 99,769 .48 57,675 .08 42, 0 94 .4 0

4729 . XICOR INC COM 07/24/2003 08/21/2003 45,655 .87 36,325 .35 9,330 .52

3852 . ZORAN CORP COM 03/18/2003 08/21/2003 97,084 .72 47,665 .64 49,419 . 08

8285 . 02 MICRO INTL 02 MICR O

INTL LTD COM STK 08/11/2003 08/21/2003 125,514 .34 117,070 .91 8,443 .4 3

320 0 . SCOTTISH RE GROUP ANNUITY

& LIFE HLDGS COM STK 07/17/2 003 08/21/2003 75,137 .91 59,422 .88 15,715 .0 3

8900 . RA DWARE LTD COM STK 07/30/20 03 08/21/2003 157,122 .13 133,339 .57 23,782 .5 6

40 . RADWARE LTD COM STK 07/30/2 003 08/21/2003 706 .25 687 .53 18 .7 2

6075 . ASE TEST LTD COM 07/18/2003 08/21/2003 48,919 .67 35,941 .56 12,978 .1 1

100 . AARON RENTS INC CL B 06/23/2003 08/22/2003 1,999 .40 1,613 .26 386 .1 4

2400 . ABLE LAB INC COM NEW 07/07/2003 08/22/2003 56,049 .37 41,9 00 .75 14,948 .62

513 . ABLE LA B INC COM NEW 05/22/2003 08/22/2003 11,970 .07 8,387 .55 3,582 .5 2

18 . ACTEL CORP COM 07/08/2003 08/22/2003 471 .70 425 .21 46 .4 9

1 700, ACTEL CORP COM 07/08/2003 08/22/2003 44,537 .91 40 ,158 .42 4,379 .4 9

9250 . AMERN MED SEC GROUP INC 07/28/2003 08/22/2003 189,666 .06 115,129 .50 74,536 .5 6

300 . AMERN MED SEC GROUP INC 11/26/2002 08/22/2003 6,322 .20 3,465 . 00 2,857,2 0

933, ANGIOTECH PHARMACEUTICAL S

INC CUM 05/09/2003 08/22/2003 41 718 .81 23 315 .67 18,403

61Totals
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Date Date Gross Sales Cost or Other Short-term

Desc ri ption Acquired Sold P rice Basis Gain/Loss

1735 . APPLIED FILMS CORP COM 0 7/25/2003 08/22/2003 55,746 .92 30,035 .62 25,71'1 .3 0

5600 . ASHWORTH INC COM 02/13/2003 08/22/2003 45,553 .87 33,489 .05 12,064 .8 2

1111 . ATHEROGENICS INC COM 07/28/2003 08/22/2003 14,319 .89 16,163 .05 -1,843 .0 6

5936 . AUIOBYTEL COM INC COM 07/09/2003 08/22/2003 42,678 .42 39,903 .21 2,775 .2 1

3 080 , BANKRATE INC COM 08/01/2003 08/22/2003 38,370 .69 45,874 .07 -7,503 .38

4000, BRADLEY PHARMACEUTICAL S

INC COM 03/18/2003 08/22/2003 97,659 .42 46,242 .92 51,416 .5 0

2700 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 07/23/2003 08122/2 003 104,378 .73 81,059 .53 23,319 .20

3622 . CNET NETWORKS INC COM CNE T

NETWORKS INC COM STK 06/25/2 003 08/22/2003 26,055 .44 17,287 .35 8,768 .0 9

1898 . C A L DIVE INTL INC COM 06/23/2003 08/22/2003 41,113 .12 40,247 .66 865 .46

1100 . CAL DIVE INTL INC COM 06/23/2003 08/22/2003 24,176 .86 23,325 .83 851 .03

5877 . CASUAL MALE RETAIL GROU P

INC COM 07/25/2003 08/22/2003 39,836 .53 34,933 .44 4,903 .09

3721, CENTILLIUM COMMUNICATION S

INC COM 07/31/2003 08 /2212003 36,067 .06 33,025 .36 3, 04 1 .70

9025 . COLLAGENEX PHARMACEUTICAL S

INC COM 06/24/2003 08/22/2003 106,164 .21 84,622 .36 21,541 .85

3998, CONCEPTUS INC COM 07/30/2003 08/22/2003 66,194 .17 60,638 .78 5,555 .3 9

1400, COST PLUS INC CAL COM 06/25/2003 08/22/2003 54, 849 .43 47,173 .28 7,676 .1 5

72 . COST PLUS INC CAL COM 06/23/2003 08/22/2003 2,820 .21 2,409 .85 410 .3 6

500 . DSP GROUP INC COM 06/25/2003 08/22/2003 14,254 .33 10,503 .35 3,750 .98

865 DSP GROUP INC COM 06/25/2003 08/22/2003 23,991 .54 18,533 .20 5,458 .3 4

3215, DARE BEHRING HLDGS INC CAM 06/11/2 003 08/22/2003 87,115 .33 72,391 .70 14,723 .6 3

6631 . DIGITAS INC COM 07/31/2003 08/22/2003 40,678 .60 32,350 .31 8,328 .2 9

3645 . DOUBLECLICK INC COM 07/07/2 003 08/22/2 003 40,562 .93 37,200 .57 3,362 .3 6

4344 . EPIX MED INC COM 08/15/2003 08/22/2003 69,653 .64 66,74 4 , 06 2,909 .5 8

1384, EBOOKERS PLC SPONSORED ADR 06/26/2003 08/22/2003 26,587 .05 20,065 . 84 6,521 .2 1

42600 . EMBARCADERO TECHNOLOGIES

INC 0 0M STK 07/16/2003 08/22/2003 358,036 .23 263,653 .14 94,383 .0 9

2690 . ESPIED INC CL A 08/07/2003 08/22/2003 61,569 .33 45,232 .62 16,336 .7 1

1172, ESPERION THERAPEUTICS INC 08/11/2003 08/22/2003 2 0 ,694 .09 16,629 .51 4,064 .5 8

6391 . EXAR CORP CaM 07/23/2003 08/22/2003 106, 9$,12 96,790 .98 9,607 . 1 4

860 . FEI CO CUM 07/ 07l2003 08122!2003 22 155 .05 16 915 .42 51239 .6 3

Totals
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Schedule U Uetail of Snort-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

800 . FINDWHAT COM COM 05/22/2003 08/22/2003 17,403 18 8,800 .00 8,603 .1 8

779 . FINDWHAT COM COM 08/11/20 03 08/22/2003 16,754 .87 10,936 .00 5,818 .8 7

1574 . 1ST CMNTY BANCORP CAL COM 02/14/2003 08/22/2003 53,063 .35 47,032 .26 6,031 .0 9

2384 . FORRESTER RESH INC COM 08/08/2003 08/22/2003 39,347 .98 38,274 .34 1,073 .6 4

4060 . FWD AIR CORP COM 08/14/2003 08/22/2003 123,901 .33 104,770 .08 19,131 .2 5

50500 . GENUS INC COM STK 07/30/2003 08/22/2003 166,389 .70 108,070 .55 58,319 .1 5

4000 . GREY WOLF INC COM 07/09/2003 0 8 /22/2003 14,635 .31 15,930 .40 -1,295 .09

23400 . HEALTHEXTRAS INC COM STK 08/15/2003 08/22/2003 203,453 .47 176,905 .00 26,548 .47

1400 . ADR ICON PUB LTD CO 06/24/2003 08/22/2003 49,550 .67 40 ,224 .14 9,326 .5 3

35 . ADR ICON PUB LTD CO 05/19/2003 08/22/2003 1,238 .65 919 .37 319 .2 8

2321, IMPAC MED SYS INC COM 06/26/2003 08/22/2003 46,602 .09 47,610 .41 -1,008 .32

3163 . INFINITY PPTY & CAS CORP 07/28/2003 08/22/2003 82,427, 07 64,477 .67 17,949 .4 0

4616 . INFOSPACE INC COM NEW 07/ 07/2003 08/22/2003 69,346 .60 63,547 .56 5,799 .04

4293 . INTEGRATED ALARM SVCS

GROUP INC COM 08/14/2003 08/22/2003 39,643 .98 40,724 .94 -1,080 .96

1242 . INTERVIDEO INC COM 08/18/2003 08/22/2003 25,710 .05 23,487 .97 2,222 .08

2541 . INVERESK RESH GROUP INC 0 6124/2003 08122/2003 42,093 .24 45,427 .10 -3,333 .86

4800 . K2 INC COM 06/03/2003 08/22/2003 82,929 .07 44,949 .03 37,98 0 . 0 4

999, KOPIN CORP COM 06/25/2003 08/22/2003 7,939 .67 5,863 .23 2,076 .4 4

29 0 0 . KOPIN CORP COM 07/25/2003 08/22/20 03 22,894 .42 18,426 .47 4,467 .9 5

12900 . L A BON E INC NEW COM 08/06/2003 08/22/2003 297,911 .55 292,650 .84 5,260 .7 1

5484 . LASERSCOPE COM 07/01/2 0 03 08/22/2003 54,238 .05 41,393 .80 12,844 .2 5

14505 . LIONBRIDGE TECHNOLOGIE S

INC CAM 08/07/2003 08/22/2003 115,129 .47 78,716 .05 36,413 .42

24500 . LOGICVISION INC DEL COM 05/27/2003 08/22/2003 76,313 .92 63,490 .40 12,823 .52

1700 . MOVIE GALLERY INC COM 07/01/2003 08/22/2003 35,120 .35 31,173 .22 3,9 47 ,1 3

803 . MOVIE GALLERY INC COM 07/01/2003 08/22/2 003 16,568, 00 15,075 .60 1,492 .4 0

34 0 0 . MYKROLIS CORP COM 06/24/2003 08!2212003 43,049 .12 32,103 .42 10,945 .7 0
3 1 76 . NETBANK INC COM 06/24/2003 08/22!2003 37,632 .88 41,800 .50 -4,167 .6 2
5650 . OIL STS INTL INC COM ISI N

US67 80261052 07/09/2003 08/22/2003 67,153 . 88 69,407, 00 -2,253 .1 2

5000 . OPNET TECHNOLOGIES INC COM

ISiN US6837571081 08/14/2003 08/22/2003 56,822 .34 43,356 .84 13,465 .5 0

1 0046 . OSTEOTECH INC COM 07/25/2003 08/22/2003 110,817 .25 130,361 .16 -19,543 .9 1

4383 . PACER INTL INC TENN COM 08/15/2003 0 8 /22/2003 93,021 .30 85 721 .76 7,299 .5 4

Totals
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Date Date Gross Sales Cost or Other Short-term

Desc ri ption Acquired Sold Price Basis Gain/Los s

99 . PEETS COFFEE & TEA INC COM 06/24/2003 08/22/2003 2,088 .00 1,696 .19 35 1 .8 1

3000 . PESTS COFFEE & TEA INC COM 06/26/2003 08/22/2003 63,282 .03 51,552 .28 11,729 .75

503 . PENWEST PHARMACEUTICALS CO _
COM 08/18/2003 08/22/2003 11,137 .54 10,863 .42 274 .1 2

2100 . PER-SE TECHNOLOGIES IN C

COM NEW 03/31/2003 08/22/2003 31,897 .50 16, 883 .95 15,013 .55

84 . PER-SE TECHNOLOGIES IN C

COM NEW 03/31/2003 08/22/2003 1,275 .41 671 .45 603 .96

1928 . POLYMEDICA CORP COM 08/18/2003 08/22/2003 86,$4$ .47 82,755 .12 4,093 .3 5

88 . PWR INTEGRATIONS INC COM 06/25/2003 08/22/2003 2,8 0 1 .59 2,110 .86 690 .73

1900 . PWR INTEGRATIONS INC COM 06 /25/2003 08/22/2003 60,426 .66 45,114 .96 15,311 .70

1100 . PROASSURANCE CORP COM 01/17/2003 08/22/2003 28,560 .16 22,630 .71 5,929 .45

1250 . PROASSURANCE CORP COM 12/04/2002 08/22/2003 31,956 .38 24,749 .25 7,207 .1 3

2120 . QUICKLOGIC CORP CDT-COM 08 /13/2003 08/22/2003 17,828 .15 12, 645 .80 5,182 .35

1500 . REGIS CORP MINN COM 03/18/2003 08/22/2003 50,950 .66 39,160 .53 11,790 .1 3

59 08, SCIENTIFIC GAMES CORP 08/14/2003 08/22/2003 52,921 .37 52,461 .32 460 .05

68700 . STRATEX NETWORKS INC COM 07/24/2003 08/22/2003 245,590 .98 239,778 .12 5,812 .86

2016 . SYLVAN LEARNING SYS INC 04/23/2003 08/22/2003 54,753 .20 36,169 .92 18,583 .28

6496 . TBC CORP COM 06/30/20 03 08/22/2003 143,917 .33 117,972 .19 25,945 .1 4

1500, TELIK INC COM STK 03/18/2003 08/22/2003 28,138 .68 18,977 . 03 9,161 .65

34 . TELIK INC COM STK 03/18/2003 08/22/2003 637 .91 438.54 199 .3 7

45 0 0 . TUMBLEWEED COMMUNICATION S

CORP COM 0 4/21/2003 08/22/2 003 15,681 .76 7,758 .55 7,923 .2 1

1800 . UNIT- CORP COM 06/24/2003 08/22/2003 40,111 .12 36,352 .74 3,758 .38

8 00 . UNIT CORP COM 06/24/2003 08/22/2003 17,710 .85 16,376 .88 1,333 .97

22200 . VITRAN INC CQN! 08/18J2 003 08/22/2003 182,586 .44 181,183 .38 1,403 .0 6

8552 . WHIT-E ELECTR DESIGNS CORP 08/11/2003 08/22/20 03 99,542 .32 96,876 .60 2,665 .7 2

26 06 . WIRELESS FRCS INC COM 08/01/2003 08/22/2003 39,882 .70 27,173 .73 12,708 .9 7

783 . XICOR INC COM 08/04/2003 08/22/2003 68,455 .39 59,073 .38 9,382 . 0 1

1293 . ZORAN CORP COM 03/18/2003 08/22/2 003 33,093 .55 17,106 .26 15,987 .2 9

3073 . 02 MICRO INTL 0 2 MICR O

INTL LTD COM STK 08/13/2003 08/22/2003 48,155 .03 42,368 .21 5,786 .82

1700 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 07/17/2003 08/22/2003 39,953 .56 35,275 .00 4,678 .5 6

1584 . ASE TEST LTD CAM 07/18/2003 08/22/2003 12 957 .78 10 676 .16 2,281 .6 2

Totals
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acneauie u uetan or onoR-term uapitai mains ana ILUsses

Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Loss

1200 . ASE TEST LTD COM 08/22/2003 0 8 /29!2003 9,81E .50 9,535 .80 280 .7 0

183 . MFC ISHARES TR RUSSEL L

2000 INDEX FD 08/20/2003 09/02/2003 18,393 .37 17,890 .32 503 .05

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 41842911 .00 33589696 .00 8253215 .0 0

Totals 54356173.00 47351418 .00 7004755 .0 0
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Ga;~ , l oss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

100 . ASHWORTH INC COM 05/29/2001 05/06/2003 6 01,33 688 .00 -86 .6 7

1 00 . ATRIX LABS INC COM 03/26/2 002 05/06/2003 1,847 .74 2,225 .00 -377 .26

100 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06104/2001 05/06/2003 3,204 .84 2,805 .00 399 .8 4

1010, NETSCOUT SYS INC COM 03/08/2 002 05/06/2003 35,343 .28 91,342 .84 -55,999 .5 6

200 . OPNET TECHNOLOGIES INC COM

ISIN US6837571081 07/ 1 2/201 05/ 06/2003 1,653 .18 2,438 .00 -784,82

3100 . P OZEN INC COM 05/30/2001 05/06/20 03 13,857 .89 34,589 .80 -20,731 .9 1

100 . SCOTTISH RE GROUP ANNUITY
& LIFE HLDGS COM STK 12/11/2001 05/06/2003 1,769 .91 1,705 .50 64 .4 1

200 . BR I GH? HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/04/2001 05/07/2003 6,398 .44 5,610 .00 788 .4 4

180 0 , DOZEN INC COM 05/31/2001 05/ 07 /2 0 03 8 ,046 .16 20,290 .40 -12,244 .24

13 0 0 . DOZEN INC COM 05/30/2001 05/07/2003 5,810 .72 14,505 .40 -8,694 .6 8

300 . ASHWORTH INC COM 05/29/2001 05/08/2003 1,693 .72 2,064 .00 -370 .28

400, GUITAR CTR INC COM 09/27/2001 05/08/2003 9,132 .93 3,818 .00 5,314 .93

19100 . NETSC OUT SYS INC COM 04/12/2002 05/08/2003 67,805 .62 163,224 .53 -95,418 .9 1

10 0 . OPNET TECHNOLOGIES INC COM

1SIN US6837571081 07/12/2001 05/08/2003 745 .96 1,219 .00 -473, 0 4

1300 . POZEN INC COM 05/31/2001 05/08/2003 5,745 .72 15,041 .00 -9,295 .28

4 0 0 . P OZEN INC COM 05/31/2001 05/08/2003 1,788 .55 4,628 .00 -2,839 .45

1900 . SCHOOL SPECIALTY INC WI 01/ 07/2002 05/08/2003 39,879 .13 42,381 .09 -2,501 .96

1100, SUPERIOR ENERGY SVCS INC 05/31/2001 05/08/2003 11,119 .59 14,358 .50 -3,238 .9 1

900 . TUMBLEWEED COMMUNICATION S

CORP COM 01/04/2002 05/ 0812003 1,421 .66 4,561 .20 -3,139 .54

11 00 . ULTRATECH INC EFF 06-10-03 02/20/2002 05/08/2003 16,324 .55 16,591 .30 -266 .7 5

2400 . ASHWORTH INC COM 05/31/2001 05/09/2003 13,240 .65 17,018 .00 -3,777 .3 5

10 0 0, ASHWORTH INC COM 05/30/2001 05/09/2003 5,569 .53 6,896 .00 -1,326 .47

50 0 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/04/2001 05/09/2003 16,016 .74 14,025, 00 1,991 .7 4

34 0 0, OPNET TECHNOLOGIES INC CO M

ISIN US6837571081 07/13/2001 05/09/2003 25,72 4 .88 43,771 .22 -18,046 .3 4

Totals
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

27 0 0 . POZEN INC COM 06/01/2001 05/09/2003 11,933 .43 32,079 .00 -2 0 ,145 .5 7

6 0 0 . POZEN INC COM 06/01/2001 05/09/2003 2,696 .03 7,152 .00 -4,455 9 7

5200, SUPERIOR ENERGY SVCS INC 06/04/2001 05/09/2003 53,020 .86 87,64 0 .00 14,579 .1 4

200 . ULTRATECH INC EFF 06-10-03 02/20/2002 05/09/2003 2,999 .85 3, 0 47 .00 --47 .1 5

5700 . ASHWORTH INC COM 06/04/2001 05/12/2003 31,212 .86 45,053 .00 -13,840 .1 4

40 0 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 07/25/2 001 05/12/2003 12,785 .84 10,275 .00 2,510 .8 4

6000 . C ONCEPTUS INC COM 08/29/2001 05/12/2 003 71,041 .46 101,317 .27 -30,275 .8 1

3 0 0 . POZEN INC COM 07/ 0 9/2001 05/12/2003 1,340 .93 3,488 .00 -2,147 .07

1 6 0 0 . SCHOOL SPECIALTY INC WI 02/11/2002 05/12/2003 33,754 .41 37,718 .54 -3,964 .1 3

2100 . SUPERIOR ENERGY SVCS INC 07/10/2001 05/12/2003 22,234 .17 22,318 .66 -84 .4 9

1900 . TUMBLEWEED COMMUNICATION S

CORP COM 01/15/2002 05/12/2003 2,906 .10 9,449,27 -6,543 .1 7

22 00 . ULTRATECH INC EFF 06-10-03 04/26/2002 05/12/2003 33,531 .48 33,741 .30 -20 9,8 2

400 . POZEN INC COM 07/09/2001 05/13/2003 1,787 .91 4,41 6 .00 -2,628 .0 9

1500 . CONCEPTUS INC COM 09/17/2001 05/14/2003 17,064 .84 24,100 .99 -7,036 .1 5

13 0 0 . POZEN INC COM 07/12/20 01 05/14 12003 5,810 .72 14,218 .00 -8,407 .28

300 . P OZEN INC COM 07/12/2001 05/14/2003 1,340 .93 3,111 . 00 -1,77 0 .07

100 0 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/12/2001 05/14/2003 19,713 .87 17,012 .25 2,701 .6 2

400 . POZEN INC COM 07/20/2001 05/15/2003 1,788 .07 4,160 .00 -2,371 .93

1300 . POZEN INC COM 07/20/2001 05/15/2003 5,810 .72 13,721 .00 -7,910 .28

3700 . TUMBLEWEED COMMUNICATION S

CORP COM 01/16/2 002 05/15/2003 5,845 .72 18,459 .95 -12,614 .2 3

600 . TUMBLEWEED COMMUNICATION S

CORP COM 01 /15/2002 05/15/20 03 921 .97 2,983 .98 -2,062 .0 1

200 . POZEN INC COM 07/20/2001 05/16/2003 894 .43 2,080 .00 -1,185 .57

1300 . POZEN INC COM 07/20/2001 05/16/2003 5,745 .72 13,520 .00 -7,774 .28

700 . SUPERIOR ENERGY SVGS INC 07/11/2001 05/16/2003 7,505 .60 5,841 .43 1,664 .1 7

11 0 0 . SUPERIOR ENERGY SVCS INC 07/11/2001 05/16/2003 11,780 .44 9,265 .09 2,515 .35

3800 . CONCEPTUS INC COM 02/07/2 002 05/19/2003 49,016 .93 57,422 .38 -8,4 05 .45

100 , POZEN INC CUM 07/20/2001 05/ 1 912003 446 .97 1,040 . 00 -593 .0 3

3700 . SUPERIOR ENERGY SVCS INC 07/11/2001 05/19/2003 39,292 .15 30,832 .81 8,459 .3 4

100, SUPERIOR ENERGY SVCS INC 07/12/2001 05/19/2003 1,060 .31 831 .32 228 .9 9

Totals
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Pace Basis Gain/Loss

600 . TUMBILIEWEED COMMUNICATION S
CORP COM 01/17/2 002 05/19/2003 1,019 .83 2,957 .73 -1,937 .90

800, ULTRATECH INC EFF 06-10-03 04/26/2002 05/19/2003 11,218 .27 14,190 .56 -2,972 .2 9

2200 . TUMBLEWEED COMMUNICATIONS

CORP COM 01/17/2002 05/20/2003 3,7 0 3 .52 10,690 .02 -6,986 .5 0

100, SCOTTISH RE GROUP ANNUITY

& LIFE HLDGS COM STK 12/12/2001 05/20f2 003 1,887 .98 1,696 .00 191 .98

13 00 . CONCEPTUS INC COM 02/08/2002 05/21/2 003 18,545 .83 25,821 .93 -7,276 .1 0

3800 . POZEN INC COM 11/06/2001 05/21/2003 17,278 .54 22,600 .00 -5,321 .46

19600 . TUMBLEWEED COMMUNICATION S

CORP COM 02/15/2002 05/21/2003 31,840 .65 81,292 .49 -49,451 .84

500 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/19/200 1 05/21/2003 9,424 .55 8,568 .50 856 .0 5

900 . ULTRATECH INC EFF 06-1 0-03 04/26/2002 05/22/2003 13,776 .64 15,964 .38 -2,187 .7 4

7600 . HERLEY INDS INC DEL COM 05/06/2002 05/23/2003 110,199 .38 164,755 .84 -54,556 .4 6

200 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/19/2001 05/23/2003 3,800 .22 3,510 .00 290,2 2

6700 . MONOLITHIC SYS TECH INC 10/02/2001 05/27/2003 53,496 .98 67,886 .88 -14,389 .90

140 0 , VICURON PHARMACEUTICAL S
INC COM 04/04/2002 05/27/2003 18,690 .94 26,320 .70 -7,629 .7 6

1800 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/19/2001 05/27/2003 34,016 .24 31,590 .00 2,426 .24

900 . VICURON PHARMACEUTICAL S

INC COM 04/04/2002 05/28/2003 12,014 .43 16,920 .45 -4,906 .02

300 . SCOTTISH RE GROUP ANNUITY

& LIFE HLDGS COM STK 12/19/2001 05/28/2003 5,691 .60 5,265 . 00 426 .6 0
800 . CONCEPTUS INC COM 03/11/2002 05/29/2003 11,911 .2 0 14,877 .20 -2,966 .0 0
300 . CONCEPTUS INC COM 03/11/2002 05/30/2003 4,462 .14 5,578 .95 -1,116 .8 1

300 . CONCEPTUS INC COM 03/11/2 002 06/02/2003 4,454 .79 5,578 .95 -1,124 .1 6

3700 . DOZEN INC COM 03/14/2002 06/02/2003 25,096 .28 20,390 .00 4,706 .28

2600 . TUMBLEWEED COMMUNICATION S

CORP COM 02/15/2002 06102/2003 5,464 .68 10,867 .48 -5,402 . 8 0
1 00 0 . VICURON PHARMACEUTICALS

INC COM 04/04/2002 06/02/2003 14,199 .33 18,800 .50 -4,601 .1 7
800 . CONCEPTUS INC COM 03/11/2002 06/03/2003 11,423 .46 14,877 .20 -3,453 .7 4

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

5000 . LUGICVISION INC DEL COM 05/16/2002 06/03/2003 12,349 .41 38,500 .00 -26,150 5 9

1500 . SCHOOL SPECIALTY INC WI 03/25/2002 06/03/2003 40,583 .53 40,466 .43 117 .1 0

1200, SUPERIOR ENERGY SVCS INC 07/12/2001 06/03/2003 13,693 .63 9,975 .84 3,717 .7 9

12300 . LOGICVISiON INC DEL COM 05/22/2002 06/05/2003 32,347 .47 90,620 .00 -58,272 .5 3

2200 . SCHOOL SPECIALTY INC WI 03/26/2002 06/05/2003 57,889 .62 59,417 .17 -1,527 .5 5

2600 . TUMBLEWEED COMMUNICATION S

CORP COM 03/18/2002 0E/05/2003 4,971 .48 10,396 .82 -5,425 .3 4

3300 . CAL DIVE INTL INC COM 04/04/2002 06/06/2003 68,729 .17 82,111 .67 -13,382 .5 0

3200 . LOGlCVISIQN INC DEL COM 05/22/2002 06/ 06 /2003 8,831 .58 22,560 .00 -13,728 .4 2

2100 . MONOLITHIC SYS TECH INC 11/15/2001 06/06/2003 17,939 .24 20,657 .67 -2,718 .43

1100 . MONOLITHIC SYS TECH INC 11/15/2001 06/09/2003 9,101 .08 15,202 .00 -6,100 .92

1300 . POZEN INC COM 03/20/2002 06/09/2003 10,162 .27 7,460 .60 2,701 . 6 7

115 0 , MONOLITHIC SYS TECH INC 11/15/2001 06/10l2 003 9,414 .61 15,893 .00 -6,478 .3 9

1100 . POZEN INC COM 04/05/2002 06/10/2003 8,650 .87 6,594 .72 2,056 .1 5

1800 . GUITAR CTR INC COM 09/27/2001 06/11/2003 48,102 .02 17,1 8 1 .00 30,921 . 02

3700 . MYKROLIS CORP COM 03/18/2002 06/11/2003 37,815 .55 48,610 .23 -10,794 .6 8

3000 . LOGICVISION INC DEL COM 05/22/2002 06/12/2 003 9,269 .56 21,150 .00 -11,880 .4 4
7300 . TUMBLEWEED COMMUNICATION S

CORP COM 03/25/2002 06/12/2003 16,364 .36 27,947 .04 -11,582 .6 8

4000 . TUMBLEWEED COMMUNICATION S

CORP COM 03/25/2002 06/12/2003 8,966 .77 14,890 .40 -5,923 .6 3

1900 . OPNET TECHNOLOGIES INC COM

ISIN US6837571081 08/07/2001 06/17/2003 23,123 .81 22,756 .50 367 .3 1
1700 . OPNET TECHNOLOGIES INC COM

ISIN US6837571081 08/07/2001 06/ 1 7/2003 20,73 0 .52 19,677 .50 1,053 .0 2
3400 . GENUS INC COM STK 05/02/2002 06 1 18/2003 10,793 .81 13,872 . 00 -3, 078 .1 9
1200, OPNET TECHNOLOGIES INC COM

ISIN US6837571081 08/0812001 06/18/2003 14,639 .31 14,061,24 578 .07
500 . ASHWORTH INC COM 06/04/2001 06/20/2003 3,720 .57 4,090 .00 -369 .4 3
500 . AARON RENTS INC CL B 06/05/2002 06/30/20 03 13,194 .33 10,500 . 00 2,694 .3 3
300, APPLIED FILMS CORP COM 06/27/2002 06/30/2003 7,766 .12 3,548 .01 4,21 8 .1 1
900 . GUITAR CTR INC COM 09/27/2001 0E/30/2003 26,413 .76 8,590 .50 17,823 .2 6
700 . AARON RENTS INC CL B 06/05/2002 07/01/2003 18,165 .61 14,700 . 00 3,465 .6 1
800 . APPLIED FILMS CORP COM 06/27/2002 07/01/2003 20,423 .04 9,461 .36 10,961 .6 8

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

1300 . OPNET TECHNOLOGIES INC COM

ISIN US6837571 081 08/09/2001 07/01/2003 15,546 .87 15,420 .41 126 .46

150 0 . OPNET TECHNOLOGIES INC COM

ISIN US683757108 1 08/ 1 3/2001 07/ 0 2/20 03 17,940 .20 17,990 .51 --50 .3 1

500 . OPNET TECHNOLOGIES INC COM

ISIN US6837571081 08/13/2001 07I03/2 003 6,007 .46 6,134 .55 -127 .0 9

100 . OPNE7 TECHNOLOGIES INC CO M

ISIN US6837571081 08/13/2001 07/07/2003 1,194 .94 1,226 .91 -31 .9 7

300 . OPNET TECHNOLOGIES INC COM

ISIN US6837571081 08/13/2001 07/08/2003 3,584 .83 3,680 .73 -95 .9 0

9600, TUMBLEWEED COMMUNICATION S

CORP COM 03/27/2002 07/08/2003 29,087 .58 34,747 .32 -5,659 .74

1000 . AARON RENTS INC CL B 06/05/2002 07/09/2003 27,594 .40 21,000 . 00 6,594 .40

200 0 . ASHWOPTH INC COM 07/18/2 001 07/09/2003 13,919 .34 13,978 .36 -59 .0 2

1400 . ATHEROGENICS INC COM 06/28/2002 07/09/2003 23,125 .37 1 0 ,644,76 12,480 .6 1

500 . GENUS INC COM STK 05/02/2002 07/ 09/2003 1,484 .92 2,040 .00 -555 .0 8

1700 . OPNET TECHNOLOGIES INC COM

ISIN US6837571081 08/23/2001 07/09/2003 20,314 . 04 18,544 .20 1,769 . 84

300 , RARE HOSPITALITY INTL INC 06/01/2001 07/09/2003 10,761 .99 6,921 .00 3, 840 .9 9

2700 . TUMBLEWEED COMMUNICATION S

CORP COM 03/28/2002 07/09/2003 7,826 .38 9,671 .31 --1,844 .93

500, AARON RENTS INC CL B 06/05/2002 07/10/2003 13,849 .35 10,500 . 00 3,349 .3 5

3300, MYKROLIS CORP COM 03/19/2002 0 7/10/2003 38,085 .15 44,022 .94 -5,937 .7 9

600 . TUMBLEWEED COMMUNICATION S
CORP COM 03/28/2002 07/10/2003 1,728 .21 2,169 .42 -441 .2 1

600 . AARON RENTS INC CL B 06/05/2002 07/11/2003 16,673 .75 12,600 .00 4,073,75

1200 . GENUS INC COM STK 05/02/2002 07/11/2003 3,563 .83 4,896 .00 -1,332 .1 7

4000 . GENUS INC COM STK 05/13/2002 07/11/2003 12,021 .83 16,308 .76 -4,286 .93

4900 . TUMBLEWEED COMMUNIC A TION S

CORP COM 04/05/2002 07/11/2003 14,353 .87 16,946 .13 -2,592 .2 6

1400 . MYKROLIS CORP COM 03/20/2002 07/14/2003 18,388 .27 18,451 .60 -63 .3 3

90 0 , POZEN INC COM 06/19/2002 07/14/2 003 11,882 .95 4,359 .60 7,523 .35

1340 . RARE HOSPITALITY INTL INC 06/04/2001 07/14/2003 46,807 .55 30,333 .00 16,474 .55

2500 . TUMBLEWEED COMMUNICATION S

CORP COM 04/09/2002 07/14/2003 7,572 .14 5,281 .50 -709 .3 6

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

6800 . GENUS INC COM STK 05/ 1 3/2Q02 07/15/2003 25,007 .18 27,571 .81 -2,564 .6 3

200 . GENUS INC COM STK 05/13/2002 07/15/2003 765 .96 812 .32 -46 .3 6

1300 . MYKROLIS CORP COM 03/21/2002 07! 15/2003 17,116 .55 16,962 .70 153 .85

2400 . GENUS INC COM STK 05/13/2002 07/16/2003 8,599 .51 9,622 .32 -1,022 .8 1

100 . POZEN INC COM 06/19/2002 07/16/2003 1,219 .94 484 .40 735 .54

2000 . MYKROLIS CORP COM 05/Q8/2002 07/17/2003 25,5Q5,20 26,236 .38 -731 .1 8

1800 . ZOLL MED CORP COM 06/28/2002 07/17/2003 61,457 .57 56,393 .0 5,064 .57

1500 . POZEN INC COM 06/19/2002 07/21/2003 17,194 .14 7,266 .00 9,928,1 4

93 0 0, COMPUTER PROGRAMS & SY S

INC COM 07/Q3/2002 07/25/2003 13 8 ,127 .34 167,296 .00 -28,168 .66
500 . COMPUTER PROGRAMS & SYS

INC COM 07/03/2002 07/25/2003 7,174 .66 9,217 .15 -2,042 .49

400 . AMERN MED SEC GROUP INC 07/25/2002 08/08/2003 8,559 .79 5,463 .32 3,096 .47

400 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 07/25/2 001 08/08/2003 15,142 .13 9,96 0 . 00 5,182 . 1 3

400 . AMERN MED SEC GROUP INC 07/25/2002 08/11/2003 8,561 .47 5,463 .32 3,098,1 5

200 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 07/25/2001 08/11/2003 7,595 .64 4,980 .00 2,615 .6 4
700 . AARON RENTS INC CL B 06/05/2002 08/14/2003 21,760 .29 14,700 .00 7,060 .2 9
100 . AMERN MED SEC GROUP INC 07/25/2002 08/14/2Q03 2,085 .23 1,365 .83 719 .4 0

550 . AMERN MED SEC GROUP INC 07/25/2002 08/15/2003 11,467 .02 7,512,06 3,954 .9 6

200 . AARON RENTS INC CL B 06/05/2002 08/18/2003 4,108 .34 2,800 .00 1,308 .3 4
800 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 12/18/2001 08/18/2003 31,538 .52 19,750 .50 11,788 .Q2
100 . HOT TOPIC INC COM 11/05/2001 08/18/2003 3,224 .32 1,656 .67 1,567 .65

1300 . AARON RENTS INC CL B 06/05/2Q02 08/20/2003 26,133 .32 18,200 .00 7,933 .3 2
940 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 12/1 8 /2001 08/2Q/2003 36,884. . 81 22,874 .90 14,009 .9 1
5800 . CAL DIVE INTL INC COM 04/12/2002 08/20/20Q3 124,841 .47 146,296 .43 -21,454 .9 6
3535 . CONCEPTUS INC COM Q5/27/2002 08/20/2003 61,070 .21 63,353 .60 -2,283 .3 9
7200 . GUITAR CTR INC COM 06/06/2002 08/20/2003 231,588 .67 1Q5,570 .75 126,017 .9 2
2 1 Q0, MYKR O LIS CORP COM 05/08/2002 08/20/2003 26,931 .87 30,660 .QQ -3,728 .1 3

7500, POZEN INC COM 07/02/2Q02 08/20/2003 95,074 .54 36,864 .43 58,210 .1 1
5200 . RARE HOSPITALITY INTL INC 08/15/2001 08/20/2003 196,965 .73 106,228 .80 90,736 .9 3
33Q0 . REGIS CORP MINN CUM 08/09/2001 08/20/2003 109,421 .22 66,080 .30 43,340 .9 2

Totals
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5cneaule u uetaii of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

18100 . SUPERIOR ENERGY SVCS INC 05/07/2002 08/20/2003 179,590 .63 165,805 .05 13,785 .58

53 0 0 . UNIT CORP COM 08/12/2002 08/20/2003 117,198 .71 84,897 .68 32,301 .0 3
11900 . VICURON PHARMACEUTICAL S

INC COM 06/28/2002 08/20/2003 164,441 .96 182,061 .50 -17,619 .5 4

11700 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 04/03/2002 08/2 0 /2003 270,216 .38 203,543 .92 66,672 .46
10200 . AARON RENTS INC CL B 06/24/2002 0 8 /21/2003 205,163 .38 147,359 .65 57,803 .73
3143 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06128/2002 08/21/2003 122,316 .70 80,858 .97 41,457 .7 3
4865 . CONCEPTUS INC COM 07/24/2002 08/21/2003 81,143 .41 67,561 .55 13,581 .8 6
3600 . REGIS CORP MINN COM 09/19/2001 08/21/2003 120,923 .37 71,111 .50 49,811 .87

100 . SOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 04/03/2 002 08/21/2003 2,348 .06 1,825 . 00 523 .06

31400 . ASHWORTH INC COM 08 /05/2002 08/22/2003 255,427 .03 222,445 .04 32,981 .99

657 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/28/2002 08/22/2003 25,398 .82 22,170 .01 3,228 .8 1
4500, EMBARCADERO TECHNOLOGIE S

INC COM STK 07/11/2002 08/22/2003 37,820 .73 28,667 .00 9,153 .73
31200 . GENUS INC COM STK 08/07/2002 08/22/2003 102,799 .18 105,115 .24 -2,316 .06
48800 . LOGICVISION INC DEL COM 07/03/2002 08/22/2003 152,004 .87 278,802 .70 -126,797 .83
17000 . OPNE1 TECHNOLOGIES INC COM

ISIN US6837571081 06/28/2002 08/22/2003 193,195 .95 162,194 .79 31,001 .1 6
400 . REGIS CORP MINN COM 09/19/2001 08/22/2003 13,586 .84 7,629 .00 5,957 .84

91000 . TUMBLEWEED COMMUNICATIONS

CORP COM 07/29/2002 08/22/2003 317,120 .14 214,475 .63 102,644 .5 1

TOTAL POST-MAY 5TH C APITAL GAINS (LOSSES) 5796932 . 00 5752981 .00 43,951 .0 0

20% MAX RATE CAPITAL GAINS (LOSSES )

40 0 . ASHWORTH INC COM 05/29/2001 01/03/2003 2,758 .3 1 2,752 . 00 6 .3 1
2100 . GUITAR CT- R INC COM 0 6/13/2041 01/03/2003 33,840 .68 36,074 .25 -2,233 .5 7
3 0 0 . ASHWORTH INC COM 05/29/2001 01/06/2003 2,072 .93 2,064 .00 8 .9 3

2300, EMBARCADERQ TECHNOLOGIE S

INC COM STK 11/02/2001 01/09/2003 17,709 .46 29,275 .25 -11,565 .7 9
Totals

J SA
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

3300 . L A JOLLA PHARMACEUT-ICAL C O

CO M 11/14/2001 01/09/2003 25,993 .31 20,559 .00 5,434 .3 1

1900 . LA JOLLA PHARMACEUTICAL CO
COM 11/14/2001 01/10/2003 15,157 .74 11,837 .00 3,320 .74

3700 . COINSTAR INC COM 05/31/2001 01/13/2003 93,034 .80 63,367 .00 29,667 .80

2500 . C O NNETICS CORP COM 11/30/2001 01/13/2003 33,287 .74 26,621 .75 6,665 .9 9

50 0 . EMBARCADERO TECHNOLOGIES
INC COM STK 11/02/2001 01/13/2003 3,854 .88 6,451 .25 -2,596 .37

2000 . LA JOLLA PHARMACEUTICAL CO
COM 11/14/2001 01/13/2003 15,746 .92 12,460 .00 3,286 .92

5100, EMBARCADERO TECHNOLOGIE S
INC COM STK 11/06/2001 01/14/2003 39,457 .50 68,166 .58 -28,709 .08

23 0 0 . ACTEL CORP COM 06/01/2001 01117/2003 38,995 .78 47,508 .00 -8,512 .22

1000 . LA JOLLA PHARMACEUTICAL CO

COM 11/14/2001 01/17/2003 8,382 .54 6,230 . 00 2,152 .5 4

900 . ACTEL CORP COM 06/04/2001 01/21/2003 15,260 .38 18,320 .00 -3,059 .6 2

100 . ASHWORTH INC COM 05/29/2001 01/21/2003 670 .97 688 .00 -17 .03

2100 . COINSTAR INC COM 06/01/2001 01/21/2003 46,681 .59 37,814 . 00 8,867 .5 9

1800 . COINSTAR INC COM 09/21/2001 01/21/2003 40,039 .97 29,808 .40 10,231 .97

2400 . CDNNETICS CORP GOM 11/30/2001 01/21/2003 32,381 .98 25,496 .40 6,885 .5 8

300 . LA JOLL A PHARMACEUTICAL CO
COM 11/14/2001 01 121/2003 2,470 .42 1,869 .00 601 .42

1300 . PWR INTEGRATIONS INC COM 06/04/2001 01/21/2003 23,058 .96 17,368 .00 5,690 .96

200 . ASHWORTH INC COM 05/29/2001 01/22/2 003 1,341 .95 1,376 . 00 -34 .05

30 0 , COINSTAR INC COM 09/21/2001 01/22/2003 6,350 .35 4,695 .00 1,655 .35

800 . LA JOLLA PHARMACEUTICAL CO

COM 11/14/2001 01/22/2003 6,559 .80 4,984 .00 1,575 .8 0

1500 . LA JOLLA PHARMACEUTICAL CO

CAM 11/21/2001 01/23/2003 12,306 .52 10,184 .85 2,121 .6 7

600 . ACTEL CORP 0ON1 06/04/2001 01/24/2003 9,386 .36 12,210 .00 -2,823 .6 4

5700 . N0002 INC COM 12/17/2001 01/30/2003 27,416 .16 66,733 .58 -39,317 .42

3700 . LA JOLLA PHARMACEUTICAL C O

COM 12/18/2001 02/04/2003 31,149 .72 29,805 .06 1,344 .6 6

1000 . ZOLL MED CORP COM 06/01/2001 02/04/2003 39,268 .81 23,960 .00 15,308 .8 1

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

1300 . LA JOLLA PHARMACEUTICAL C O
COM 12/31/2001 02/06/2003 10,997 .66 11,655 .28 -657 .62

8 0 0 . LA JOLLA PHARMACEUTICAL CO
COM 01/03/2002 02/07/2003 6,775 .79 7,187 .12 -411 .3 3

170 . REGIS CORP MINN COM 08/08/2001 02/07/2003 42,211 .08 34,096 .90 8,114 .1 8

4100 . ATHEROGENICS INC COM 0 1/11/2002 02/10/2003 32,389 .01 24,048 .14 8,340 .87

4400 . ATHEROGENICS INC COM 01/29/2002 02/11/2003 36,562 .89 28,233 .47 8,329 .42

5000, ATHEROGENICS INC COM 01/23/2002 02/11/2003 41,498 .74 31,662 .48 9,836 .2 6

3 0 0 . LA JOLLA PHARMACEUTICAL CO

COM 01/07/2002 02/11/2003 2,387 .92 2,801 .64 -4 1 3 .7 2

4700 . EMBREX INC COM 09/19/2 001 02/12/2003 34,685 .42 74,333 .18 -39,647 .7 6

4700 . EMBREX INC COM 09/07/2001 02/12/2003 34,685 .42 78,447 .00 -43,761 .5 8

400 . LA JOLLA PHARMACEUTICAL C O

COM 01/07/20 02 02/12/2003 3,183 .90 3,735 .52 -551 .62

100 . NUC O2 INC COM 12/17/2001 02/12/2003 497 .98 1,125 . 00 -627 .0 2

100 . CLOSURE MED CORP COM 05/29/2001 02/13/2003 845 .97 2,617 .00 -1,771 .0 3

2000 . EMBREX INC COM 09/28/2001 02/13/2003 13,979 .77 30,881 .12 -16,901 .3 5

1400 . N0002 INC COM 12/17/2001 02/13/2003 6,397 .80 15,750 . 00 -9,352 .2 0

2400, EMBREX INC COM 11/27/2001 02/14/2003 16,116 .23 37,669 .00 -21,552 .7 7

2200 . EMBREX INC COM 12/31/2001 02/14/2003 14,773 .21 36,906 .00 -22,132 .7 9

250 0 . ATHEROGENICS INC COM 02/15/2002 02/18/2003 21,499 .34 16,365 .04 5,134 .3 0

3200 . ATHEROGENICS INC COM 02/12/2002 02/18/2003 27,551 .16 20,778 .50 6,772 .6 6

1300 . EMBREX INC COM 01/18/2002 02/18/2003 8,692 .71 23,286 . 00 -14,593 .2 9

12200 . LA JOLLA PHARMACEUTICAL CO

COM 01/08/2002 02/18/2003 18,632 .48 113,761 .61 -95,129 .1 3

100 . N0002 INC COM 12/17/2001 02/1 8/2003 445 .14 1,125 .00 -679 . 8 6

300 . NUCO2 INC CAM 12/17/2001 02/19/2003 1,315,0 1 3,375 .00 -2,059 .9 9
21 0 0 . COINSTAR INC COM 11/12/2001 02/20/2003 32,223 .52 37,830 .00 -5,606 .48
600. N0002 INC COM 12/17/2001 02/20/2003 2,838 .15 6,750 .00 -3,911 .85
1 00 . N0002 INC COM 12/17/2001 02/21/2003 467 .71 1,125 . 00 -657,2 9

1800 . ATHEROGENICS INC COM 02/20/2002 02/24/2003 14,687 .55 11, 880 .00 2,807 .5 5
1 900 . ATHEROGENICS INC COM 02 120/2002 02/24/2003 15,503 .53 12,505 .00 2,998 .5 3
100 . NUCO2 INC COM 12/17/2001 02/24/2003 470 .49 1,125 .00 -654 . 5 1

2300 . NUCO2 INC COM 12/17/2001 02/27/2003 9,998 .48 25,875 .00 -15,876 .5 2
700 . N0002 INC COM 12/ 17 /2001 02/28/2003 3,134 .22 7,875 .00 -4,740 .78

Totals
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

500 . CONCEPTUS INC COM 08(15/20 0 1 03/03/2003 4,781 .49 10,068 .00 -5,286 .5 1

6 00 . CONNETICS CORP COM 11/30/2001 03/03/2003 8,784 .21 6,371 .94 2,412 .27

500 NUC 02 INC COM 12/17/2001 03/03/2003 2,332 .02 5,625 .00 -3,292 .98

300 . N0002 INC COM 12/17/2001 03/04/2003 1,387 .42 3,375 .00 -1,987 .58

1700 . HOT TOPIC INC COM 08/03/2001 03/ 05/2003 36,060 .16 3 0 ,788 .93 5,271 .2 3

2700 . N0002 INC GOM 12/19/2001 03/05/2003 10,220 .38 23,549 .47 -13,329 .0 9

70 0 . ULTRATECH INC EFF 06-10-03 02/13/2002 03/05/2003 8,006 .00 10,310 .18 -2,304 .1 8

100 . NUC 02 INC COM 12/19/2001 03/06/2003 471 .98 1,074 .47 -602 .4 9

12 00, N0002 INC COM 12/20/2001 03/07/2003 5,879 .82 12,919 .17 -7,039 .35

1800 . N0002 INC COM 12/26/2001 03/10/2003 8,745 .39 19,733 .80 -1 0 ,988 4 1

6800, NUCO 2 INC COM 02/27/2002 0 3/11/2003 32,756 64 81,648 .86 -48, 8 92 .2 1

100 . N0002 INC COM 02/27/2002 03/12/2003 483 .29 1,205 .00 -721 .7 1

2000 . ATHER OGENICS INC COM 03/04/2002 03/13/2003 19,053 .02 13,150 .00 5,903 .0 2

1300 . ATHEROGENICS INC COM 03/08/2002 03/13/2003 12,414 .62 8,439 .60 3,975 .0 2

400 . NUC02 INC COM 02/27/2002 03/13/2003 1,983 .93 4,820 .00 -2,836 .0 7

60 0 , ATHEROGENICS INC COM 03/08/2002 03/14/2003 5,711 .29 3,898 .00 1,813 .2 9

500 . N0002 INC COM 02/27f2 00 2 0 3/14/2 003 2,414 .72 6,025 . 00 -3,610 .28

200 . NUC 02 INC COM 02/27/2002 03/18/2003 983 .55 2,410 .00 -1,426 .45

200 . N0002 INC COM 02/27/2002 03/19/2003 989 .09 2,410 .00 - 1 ,420 .9 1

800 . NUCO2 INC COM 02/27/2002 03/20/2003 3,931 .08 9,640 .00 -5,708 .9 2

200 . ZOLL MED CORP COM 06/01/2001 03/20/2003 8,043 .75 4,792 .00 3,251 .7 5

3400 . ATRIX LABS INC COM 12/07/2001 03/21/2003 49,260 .09 78,596 .30 -29,336 .2 1

500 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 05/31/2001 03/21/2003 14,687 .35 13,895 .00 792 .3 5

50 0 . CLOSURE MED CORP COM 05/29/2001 03/21/2003 6,575 .25 13,085 .0 -6,509 .75

300 . EXACT SCIENCES CORP COM 12/18/2001 03i21/2 003 2,972 .92 2,8 7 1 . 00 101 .92

2100 . HOT TOPIC INC COM 08/06/2001 03/21/2003 49,191 .01 36,716 .83 12,474 .1 8

1700 . MONOLITHIC SYS TECH INC 06/28/2001 03121/2003 14,211 .57 18,547, 00 -4,335 .43

100, N0002 INC COM 02/27/2002 03/21/2003 489 .38 1,205 .00 -715 .6 2

24 0 , SCHOOL SPECIALTY INC WI 05/30/20 0 1 03/21/2003 3,743 .88 4,627 .00 -883 .1 2

4200 . VITALWORKS INC CQM STK 11/30/2001 03/21/2003 16,924 .22 20,941 .13 -4,016 .9 1

500, ZOLL MEN CORP COM 06/01/2001 03/21/2003 19,937 .15 11,980 .00 7,957 .1 5

1200 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/01/2001 03/24/2003 34,782 .32 33,469 .00 1,313 .32

1 000 . EXACT SCIENCES CORP COM 0 1 /03/2002 03/24/2003 9,552 .71 10,239 .50 -686 .7 9

Totals I

JSA

3 F0 97 0 1 000

- ANW647 656U 03/06/2004 14 :53 :04 26-09627 60 STATEMENT 56



Schedule D Detail of Long-term Capital is and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Los s

100 . VITALWORKS INC COM STK 1 1 /30/2001 03/24/2003 403 .97 510 .59 -106 .6 2

2 0 0 . EXACT SCIENCES CORP COM 01/22/2002 03/25/2003 1,921 .95 2,053 .58 -131 .6 3

200 . NUCO 2 INC COM 02/27/2002 03/25/2003 999 .21 2,410 .00 -1,41x .7 9

25 00, GUIT AR CTR INC COM 09/05/2001 03/26/2003 54,110 .63 38,186 .72 15,923 .9 1

1500 . GUITAR CTR INC COM 08/02/2001 03/26/2003 32,394 .68 23,378 .40 9,016 .2 8

500 . NUC02 INC COM 02/27/2002 03 12612003 2,590 .18 6,025 .00 -3,434 .82

2200 . SUPERIOR ENERGY SVCS INC 05/30/2001 03/26/2003 18,988 .81 28,061 .00 -9,072 .1 9

3 0 0 . ATRIX LABS INC COM 12/07/2001 03/27/2003 4,264 .24 6,900 .00 -2,635 .7 6

300 . GUITAR CTR INC COM 09/27/2001 03/27/2003 6,416 .08 3,400 .50 3,015 .58

600 . N0002 INC COM 02/27/2002 03/27/2003 3,017 .02 7,230 .00 -4,212 .98

5600, SUPERIOR ENERGY SVCS INC 05/30/2 001 03/27/2003 48,918 .12 73,108 . 00 -24,189 .88

200 . N0002 INC CAM 02/27/2002 03/28/2003 1,005 .03 2,410 .00 -1,4 0 4 .9 7

200, NUCO2 INC COM 02/27!2002 03/28/2003 996 .79 2,410 .00 -1,413 .2 1

3900 . ATRIX LABS INC COM 12/12/2001 04/01/2003 54,627 .07 89,700 .00 -35,072 .93

400 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/01/2001 04/01/2003 11,191 .47 11,160 .00 31 .47

400 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/01/2001 04/01/2003 11,197 .47 11,160 .00 37 .4 7

10 00 . HOT TOPIC INC COM 10/29/2001 04/01/2003 2L,151 .06 16,800 .00 5,351 .0 6

1000 . HOT TOPIC INC COM 10/26/2001 04/01/2003 22,151 .06 17,524 .58 4,626 .4 8

1 0 00 . HOT TOPIC INC COM 10/26/2001 04/01/2003 22,320 .15 16,566 .67 5,753 .48

500 . N0002 INC COM 02/27/2002 04/01/2003 2,506 .68 6,025 .00 -3,518 .3 2

3400 . S1 CORP COM STK 11/02/2001 04/01/2003 15,990 .80 39,715 .40 -23,724 .6 0

4504 . S1 CORP COM STK 11/02/2001 04/01/2003 21,164 .30 52,564 .50 -31,400 .20

200 . SCHOOL SPECIALTY INC WI 05/30/2001 04/ 01/2003 3,498 .83 4,627 . 00 -1,128 .1 7

900 . ZOLL MED CORP COM 06/01/200 1 04/01/2003 36,924 .36 21,564 .00 15,360 .3 6

400 . ATRIX LABS INC COM 12/12/2001 04/ 02/2403 5,597 .93 9,200 .00 -3,602 .07

5100 . EMBARCADERO TECHNOLOGIES
INC CUM STK 04/01/2002 04/02/2003 35,400 .49 71,859 .12 -36,458 .6 3

130 . HOT TOPIC INC COM 11/05/2001 04/ 0 2/2 003 28,935,21 22,563 .33 6,371 .8 8

4300, N0002 INC COM 02/27/2002 04/02/2003 21,326 .99 51,815 .00 -30, 488 .0 1

100 . N0002 INC COM 02/27/2002 04/02/2003 499,01 1,205 .00 -705 .9 9

2400 . SCHOOL SPECIALTY INC WI 05/30/2001 04/02/2003 42,339 .53 55,524 .00 -13,184 .4 7

300 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06l01(2 001 04/03/2003 8,609 .59 8,370 .00 239 .5 9

Totals

JSA
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Othei Long-term

Description Acquired Sold Price Basis Gain/Los s

600 CLU S URL- MED CURP CUM 05/29l20 0 1 04/03/2003 8,656 57 15,702 Uu --1,045 4 3

3600, CONNEiiCS CORP COM 12/10/2001 04/03/2003 59,656 .40 37,787 .50 21,868 .90

2000 MONOLITHIC SYS TECH INC 06/28/2001 04/03/2003 14,719 .30 22,113 .25 -7,393 .95

1100 . RARE HOSPITALITY INTL INC 06/01/2001 04/03/2003 31,853 .95 25,377 .00 6,476 9 5

1 0 0 . SCOTTIS H RE GROUP ANNUIT Y
& LIFE HLDGS COM STK 12/03/2001 04/03/2003 1,754 .91 1,645 00 109 .9 1

1700 . CLOSURE MED CORP COM 05/30/2001 04/04/2003 24,504 .35 43,896 .04 -19,391 6 9

100 CLOSURE MEN CORP COM 05/30/2001 04/04/2003 1,428 .00 2,579 .94 -1,151 .94

1700 ATRIX LABS INC COM 03/25/2002 04/07/2003 23,108 .54 38,955 .00 -15,846 .4 6

1600 CAL DIVE IIV I L INC COM 03/26/2002 04/07/2003 27,881 .09 38,934 .23 -11,053 1 4

1300 EXACT SCIENCES CORP COM 0 1/24/2002 04/07/2003 12,687 .40 13,287 .31 -599 9 1

7500 . Si CORP CUM SiK 02/27/2002 04/07/2003 33,863 .90 99,782 .57 -65,918 .6 7

6200 S1 CORP CUM STK 11/02/2001 04/0/2003 27,994 .15 72,422 20 -44,428 .05

5000 VITALWORKS INC COM STK 11/30/2001 04/07/2003 17,152 19 25,529 .50 -8,377 3 1

12500, VI TALWORKS INC COM STK 01/09/2002 04/07/2003 41,748 .02 64,726 .75 -22,978 .73

300 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/03/2001 04/07/2003 5,273 .12 4,935 .00 338 .1 2

200 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/01/2001 04 1 08/2003 5,739 .73 5,580 .00 159 .7 3

900 EXACT SCIENCES CORP COM 0 1/24/2002 04/08/2003 8,805 .99 9,123 .39 -317 .4 0

750, HOT IUPIC INC COM 11/05/2 001 04/08/2003 16,788 .26 12,425 .00 4,363 .2 6

900 . S1 CORP COM STK 02/27/2002 04/ 08/2003 3,801 .06 13,456 .71 -9,655 .65

10200 VITALWORKS INC COM STK 02/20/2002 04/08/2003 34,882 .35 49,885 .65 -15,003 30

8900 VITALWORKS INC COM STK 03/22/2002 04/08/2003 30, 4 36 .56 45,644 .95 -15,208 .3 9

300 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/04/2001 04/08/2003 5,265 .44 5,033 .75 231 .6 9

1100 . EXACT SCIENCES CORP COM 02/05/2002 04/09/2003 10,796 .76 10,524 .50 272 .2 6

300, S1 CORP COM STK 02/27/2002 04/09/2003 1,275 .59 4,48 5 .57 -3,209 .98

300 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/04/2001 04/09/2003 5,265 .89 5,053 .50 212 .3 9

1900, CONNETICS CORP COM 03/19/2002 04/10/20 03 31,339 .40 17,8 8 6 .19 13,453 .2 1

500 . CUNN E-TICS CORP COM 12/10/2001 04/10/2003 8,179 .01 5, 0 63 .65 3,115 .3 6

1300 . SCOTTISH RE GROUP ANNUIT Y
& LIFE HLDGS COM STK 12/07/2001 04/10/2003 22, 8 13 .92 22,065 .40 748 ,5 2

1800 CONNEFICS CORP CUM 03/19/2002 04/11/2003 29,351 .04 16,704 .00 12,647 .04

Totals

JSA

3F 0970 1 000
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Schedule U Uetail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

100 . ASHWORTH INC COM 05/29/2001 04/14/2003 625 .97 688 .00 -62 .0 3

300 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/04/2001 04/14/2003 8,609 .59 8,385 . 00 224 .5 9

1000 . CONNETICS CORP COM 03/19/2002 04/14/2003 16,395 .13 9,280 .00 7,115 .1 3

2000 . APPLIED FILMS CORP COM 03/25/2002 04/15/2003 37,343 .24 42,692 .76 -5,349 .52

300 . ASHWORTH INC COM 05/29/2001 04/15/2003 1,877 .91 2,064 .00 -186 . 0 9

200 . CLOSURE MED CORP COM 05/31/2001 04/15/2003 2,840 .82 4,852 .00 -2,011 .1 8

1000 . EXACT SCIENCES CORP COM 02/05/2002 04/15/2003 8,759 .54 8,049 .4 0 1,710 .1 4

1700 . SCHOOL SPECIALTY INC WI 05/30/2001 04/15/2003 32,694 .39 39,329 .50 -6,635 .1 1

700 . SCOTTISH RE GROUP ANNUIT Y
& LIFE HLDGS COM STK 12/07/2001 04/15/2003 12,732 .40 11,872 .51 859 .8 9

100 . ASHWORTH INC COM 05/29/2001 04/16/2003 621 .17 688 .00 -66 .83

1400 . CLOSURE MED CORP COM 06/01/2001 04/16/2003 20,163 .67 34,380 .00 -14,216 .3 3

4 0 0 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/04/2001 04/17/2003 11,584 .57 11,220 .00 364 .5 7

300 . CLOSURE MED CORP COM 06/01/2001 04/17/2003 4,270 .80 7,590 .00 -3,319 .2 0

1300 . S1 CORP COM STK 03/18/2002 04/17/2 003 5,168 .03 19,957 .22 -14,789 .1 9

800 . CLOSURE MED CORP COM 06/01/2001 04/21/2003 12,81 0 . 11 20,240 .00 -7,429 . 89

18 00, S1 CORP COM STK 03/18/2002 04/21/2003 7,158 .26 28,784 .52 -21,626 .2 6

70 0, CLOSURE DIED CORP COM 06/04/2001 04/22/2003 11,602 .44 17,630 .00 -6, 027 .56

1000 . S1 CORP COM STK 03/18/2002 04/22/2003 3,960 .51 15,991,40 -12,030 .8 9

2 9 0 0 . ULTRATECH INC EFF 06-10-03 02/20/2002 04/22/2003 39,240 .38 44,146 .28 -4,905 .9 0

700 . CLOSURE MED CORP COM 06/04/2001 04/23/2003 17,810 .12 17,430 .00 -5,619 .88

3000 . VITI-iLWORKS INC COM STK 03/25/2002 04/23/2003 1 0 ,169 . 82 16,391 .13 -6,221,3 1

300 . SCOTTISH RE GROUP ANNUIT Y
& LIFE HLDGS COM STK 12/07/2001 04/23/2 003 5,488 .72 5,087 .79 400 .9 3

300 . ASHWOR T H INC COM 05/29/2001 04/25/2003 1,643 .92 2,064 .00 -420 .0 8

100, SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS CUM STK 12/07/2001 04/25/2003 1,815 .97 1,695 .93 120 .04

28 00, ASHWORTH INC COM 05/29/2 001 04/28/2003 15,847 .25 19,264 .00 -3,416 .7 5

800 EXACT SCIENCES CORP COM 02/05/2002 04/28 /2003 7,840 .99 6,439 .52 1,401 .47

400 . POZEN INC COM 05/29l20 0 1 04/28/2003 1,814 .91 4,410 .00 -2,595 .0 9

100 . VICURON PHARMACEUTICAL S

INC COM 04/04/2002 04/28/2003 1,194 .94 1,880 .05 -685 .1 1

Totals

JSA

3F097 0 1 0 00
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

100 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS CAM STK 12/07/2001 04/28/2 003 1,794 .91 1,695 .93 98 .98

300 . EXACT SCIENCES CORP COM 02/05/2002 04/29/2003 2,929 .33 2,414 .82 514 .5 1

3700 . OPNET TECHNOLOGIES INC COM

ISIN US6837571081 07/12/2001 44/29/2 003 25,723 .77 60,041 .00 -34,317 .23

100 . POZEN INC COM 05/29/2001 04/29/2003 452 .26 1,102 .50 -650 .2 4

300 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/ 0 7/200 1 04/29/2003 5,384 .74 5,087 .79 296 .95

2600 . EXACT SCIENCES CORP COM 02/05/2002 04/3 0 /2003 24,251 .14 20,928 .44 3,322 .7 0

2200 . POZEN INC COM 05/30/2001 04/30/2003 9,887 .87 24,441 .20 -14,553 .3 3

800 . VICURON PHARMACEUTICAL S

INC COM 04/04/2002 04/30/2003 9,355 .56 15,040 .40 -5,684 .84

1300 . EXACT SCIENCES CORP COM 02/ 06/2002 05/01/2003 12,414 .80 10,464 .40 1,950 .40

900 . VICURON PHARMACEUTICAL S

INC COM 04/04/2002 05/01/2003 10,489 .90 16,920 .45 -6,430,55

1200 . SCOTTISH RE GROUP ANNUITY

& LIFE HLDGS COM STK 12/10/2001 05/01/2 003 21,241 .28 20,319 .97 921 .3 1

100 . ASHWORIH INC COM 05/29/2001 05/02/2003 596 .97 688.00 -91 .03

1900 . CLOSURE MED CORP COM 03/19/2002 05/02/2003 37,567 .50 38,900 .69 -1,333 .1 9

800 . EXACT SCIENCES CORP COM 02/07/2002 05/02/2003 7,637 .48 6,440 .00 1,197 .48

300 . POZEN INC COM 05/30/2001 05/02/2003 1,356 .83 3,347 .40 -1,990 .5 7

80 0 . SCOTTISH RE GROUP ANNUITY

& LIFE HLDGS COM STK 12/11/2001 05/02/2003 14,159 .57 13,645 .25 514 .3 2

1000 . ASHWORTH INC COM 05/29/2001 05/05/2003 6,059 .71 6,88 0 .00 -820 .2 9

1300 . ATRIX LABS INC COM 03 1 26/2002 05/05/2003 23,987 .77 28,925 .00 -4,937 .2 3

500 . BRIGHT HORIZONS FAMIL Y

SOLUTIONS INC COMBRIGHT 06/04/2001 05/05/2 003 16,101 .94 14,025 .00 2,076 .94

200 . EXACT SCIENCES CORP COM 02/07/2002 05/05/2003 1,842 .89 1,610 .00 232 . 8 9

4800 . MYKROLIS CORP COM 03/18/2002 05/05/2003 43,095 .73 63,061 .92 -19,966 .1 9

2400, NETSCOUT SYS INC COM 02/07/2 002 05/05/2003 8,122 .17 21,284 .68 -13,162 .5 1

70 0 . QPNET TECHNOLOGIES INC COM

ISIN 056 8 37571081 07/12/2001 05/05/2003 5,802 .72 8,533 . 00 -2,730 .2 8

1 00 , POZEN INC COM 05/30/2001 05/05/2003 446 .97 1,115 .80 -668 .8 3

4300 . SCHOOL SPECIALTY INC WI 06/04/2001 05/05/2003 85,531 .59 97,075 .50 -11,543 .9 1

2700 . ULTRATECH INC EFF 06-10-03 02/20/2002 05/05/2 003 41,585 .06 40,570 .20 1,014 .8 6

Totals

J SA

3 F 0 970 1 00 0
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gam/Loss

60 0 . SCQ7TISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/11/2 001 05/05/2003 10,640 .5 0 10,233 .00 407 .5 0

1600, SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 12/11/2001 05/05/2003 28,486 .66 27,310 .00 1,176 .6 6

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 3321361 .00 4231148 .00 -9 0 9,787 .0 0

Totals 9118293.00 9984129,001-865,836 .00 1

JSA

3F0970 1 000
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CCOUNT NAME LUMINA FOUNDATIO N SECURITY CAPITAL

MANAGEMENT 26-09663 °

Northern Trust
THE NORTHERN TRUST COMPAN Y
50 SOUTH LASALLE STREET
'HICAGO, IL 60675

AGENT /CUSTODIAN TAX INFORMATION LETTER

'RI NCIPAL

LUMINA FOU N DATION I D NUMBER 3 5 - 1 813228

ATTN ; DAVID BROWN , CPA AND CONTROLLE R
30 SOUTH MERIDIA N STREET TAX YEAR
S TS 700 BEGINNING 01 / 01 / 2003

INDIANAPOLIS, I N 46204 ENDING 12/31/200 3

ENTER THE AMOUNTS LISTED BELOW ON YOUR US INCOME TAX RETUR N

I N C 0 M E

, S . GO V E RNMEN T I NTE R E ST R E POR TED AS DIV I DE NDS :

QUAL IFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TO TAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

)R E IGN DI V I DEND I NC OM E :
QUAL IFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TO TAL FOR Y EAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

I VID E ND INCOME :
QU A L IF I ED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

~QR T TE RM GA I NS O R LO SSE S :
O T H E R CAP I TA L GA I N OR L OSS

TO TAL FOR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

PO S T - MAY 5 T H . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

)NG TE RM GAINS OR LOSSES :
CAPI TA L GA I N DIV I DE NDS

TOTAL FOR Y E AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

POST-MAY 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

QUAL IF I E D 5 - YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

U NR ECAPTUR E D S ECTI ON 1250 GA IN . . . . . . . . . . . . . . . . . . . . . . . . .

OTH ER CAP I TA L GA I N OR LOS S
T O TAL FOR Y E AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

PO ST - MAY 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

M I S C E L L A N E O U S I N F Q R M A T I 0 N
--------------------------------------------------

)NTAXAE3LE DIVIDENDS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

NONE
397 ,

3,738 .
3,735 .

96,840 .
1,317,026 .

380,079 .
736,216 .

480,891 .
224,674 .
26,705 .
162,052 .

1,634,018 .
1,328,227 .

2E7,414 ,

Report the amounts listed above on your 20 03 tax return These may differ from payments actually received by you The

difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting , fiducia ry deduction , or variance

between your taxable year and that of this account If you have interests in other accounts, approp riate schedules will follo w

LUMINA FOUNDATION 26- 09663 3 S



DIAN INFORMATION LETTER , CONTINUA

T A X C R E D I T S
----------------------

REIGN TAX CREDIT INFORMATION :
------------------------------

COUNTRY FOREIGN INCOME
------- --------------
CANADA 3,738 .

TAXES DATE PAID
----- ---------

561 . 12/31/200 3

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follow

LUMINA FOUNDATION 26- 09663 4 -



JM 1 NA r-0 .1NDA-i ION SECURITY CAPITA L

PLANATION OF INCOME AND DEDUCTIONS

INCOME

DIVIDEND INCOME
---------------

r FOREIGN DIVIDENDS
-----------------

QUALIFIED FOREIGN DIVIDENDS
---------------------------

~.. FAIRMONT HOTELS RESORTS I NC COM

TOTAL QUALIFIED FOREIGN DI V IDE N DS (R OU ND ED)

TOTAL FOREIG N DI V IDE N DS

3,738 .00
------------

3,738 .00
------------

3,738,00

- OTHER DIVIDE N DS
---------------

QUALIFIED OTHER DIVIDENDS
-------------------------

ARCHSTONE-SMITH TR CQM
EQTY RESDNTL EFF 5/15/02 TO EQTY RESDNTL 2 9
FED RLTY INVT TR SH BEN INT NEW INT NE W
HILTON HOTELS CORP COM
RECKSON ASSOCS RLTY CORP REIT $0 .0 1
ROUSE CO COM
SIMON PPTY GROUP INC COM
STARWOOD HOTELS & RESORTS WORLDWIDE INC PA I
TRIZEC PPTYS INC REI T
UTD DOMINION RLTY TR INC MD

-• TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED )

NONQUAI.IFIED OTHER DIVIDENDS
--------------------------- -

/A SS E T BA S ED DISQUALIF I CAT I ON
----------------------------

AMB PPTY CORP REI T
APT INVT & MGMT CO CL A

11,662 .41
229 .48

2,322 .51
1,508 .00
3,382 .3 5

19,056 .24
1,011,60

57,456 .0 0
87 .58
124 .00

------------

54,860 . 80
32,193 . 48

96,840 .0 0

CONTINUED . . STATEMENT 1

1 -E 2 000
ANV►' 6 48 656U 04 / 13 / 2004 17,52 :09 26-09663 5 -



Jlvi I N A r=QJNDA i ION SECURITY GAF' I - i A L

XPLANATION 'JF INCOME AND DEDUCTIONS (Cont'd ;

ARCHSTONE-SMITH TR COM
AROEN RLTY GROUP INC
AVALONBAY CMNTYS INC REIT
BRA PPTYS INC CL A
BStN PPTYS IN C
CAMDEN PPTY TR SH BEN INT
CORP OFFICE PPTYS TR COM
FOTY RESDNTL EFF 5115102 TO EQTY RESDNTL 29
ESSEX PPTY TR REI T
FED RLTY INVT TR SH BEN INT NEW INT NEW
1ST INDL RLTY TR INC COM
GEN GROWTH PPTYS INC CQM
HIGHWOODS PPTYS INC COM
MACERICH CO COM
MACK CALI RLTY CORP COM REIT
NATIONWIDE HLTH PPTYS INC REIT
NEW PLAN EXCEL RLTY TR IN C
##MFB NORTHN INSTL FDS DIVERSIFIED ASSETS P
PAN PAC RETAIL PPTYS INC COM
PUB STORAGE INC CO M
RECKSON ASSOCS RLTY CORP REIT $0 .01
ROUSE CO COM
SL GREEN RLTY CORP COM STK
SHURGUARD STORAGE CTR INC COM
SIMON PPTY GROUP INC COM
STARWOOD HOTELS & RESORTS WORLDWIDE INC PAI
TAUBMAN CTRS INC COM
TR1ZEC PPTYS INC REI T
UTD DOMINION RLTY TR INC M D

HOLDING PERIOD BASED DISQUALIFICATION
---- -----------------------------------

EQTY RESDNTL EFF 5/15/02 TO EQTY RESDNTL 2 9

TOTAL NONQUALkFiED OTHER DI V IDE NDS (ROUNDED )

TOTAL O'HER DIVIDEND S

USGI DIV`•DENDS
--------------

NUNQ UALIFIED USGI DIVIDENDS
---------------------------

ASSES BASED DISQUALIFICATION
----------------------------

CGNTINUED . .

5 7 6 2 noo
r'V W 648 656U 04/13/2'004 17 52• 08 26-09663

44,745 .86
41,047 .03
18,116 .18
21,755 .29
33,515 .56
45,443 .23
50,516 .72
19,881 .55
74,334 .00
67,036 .87
20,901 .98
83,497 .0 1
4,295 .65

64,969 .43
116,831 .0 1
11,761 47

468 .60
7,536 .40
4,596 .6 3
67,939 .73
33,656 .36
15,044 .40
82,885 .85
22,822 .00
95,191 '56
30,324 .00
12,471 .71
22,572 .42
18,972 .57

0 . 39
------------

1,220, 1 86 .00
------------

1,317,026 .00

STATEMENT 2

6 -



)MINA FGUNDATION SECURI l V CAPITA L

(PL AN ATION OF I N COME AND DEDUCTION S ( Cont'd)
--------------------------------------------

##MFB NORTHN INSTL FDS DIVERSIFIED ASSETS P

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED)

TOTAL USGf DIVIDEND S

TOTAL DIVIDEND INCOME

-176 2000
ANW648 656U 04 / 13/2004 17 .52 :09

396 .64
------------

26-09663

397 00
------------

397 00
------------

1,321,161 0 0

STATEMENT 3

7



Scneaule u uetau or Z:')hoR-term Gapal Gains anU mousses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price ~•1~;~ GainlLoss

P RE MAY 6TH CAPITAL GAINS (LOSSES )

1800 FMB PPTY CORP REIT 05/16/2002 01/24/2003 48,238 54 50,668 74 -2, 4 30 2 0

1 43 00 UTD DOMINION RLT-Y TR INC 07/25/2002 01/24/2003 223,374 .98 202,258 .58 21,116 .4 0

96 0 0 . AMB PPTY CORP REIT 05/17/2002 01/27/2003 255,764,12 270,234 .05 -14,4 6 9 9 3

1 3300 UTD DOMINION RLTY TR INC 08/21/2002 01/27/2003 205,953 59 197,430 .04 8,523 .5 5

3900 UTD DOMINION RLTY TR INC 08 /21/2 002 01/28/2003 60,994 .15 62,594 .81 -1,600 .6 6

36600 . HOST MARRIOTT CORP NEW 11/07/2002 01/29/2003 284,333 .12 308,305 .98 -23,972 8 6

5800 STARWOOD HOTELS & RESORTS

WORLDWIDE INC PAIRED CTF 03/01/2002 01/29/2003 130,066 .30 210,250 00 -80,183 .7 0

4100 UTD DOMINION RL1Y TR INC 08/23/2002 01/30/2003 64, 8 37 .49 66,445 .56 -1,608 . 0 7

2100 PAN PAC RETAIL PPTYS INC 01/28/2003 02/05/2003 77,178 35 72,284 .40 4, 8 93 .9 5

200 PAN PAC RETAIL PPTYS INC 01/28/2003 02/07/2003 7,350 .95 7,063 .34 287 6 1

300 . PAN PAC RETAIL PP 1' YS INC 01/28/2003 02/11/20 03 11,061 .50 10,595 .01 466 4 9

160, PAN PAC RETAIL PPTYS INC 01/28/2003 02/12/2003 5,884 .28 5,650 .67 233,6 1

740 PAN PAC RETAIL PPTYS INC 01/28/2003 02/13/2003 26,850 .76 26,134 36 716 .40

3600 . ST/1RWUOD HOTELS & RESORTS

WORLDWIDE INC PAIRED CTF 03/01/2002 02/14/2003 80,212 .42 130,500 .00 -50,287 .5 8

5300 STARWOOD HOTELS & RESORTS

WORLDWIDE INC PAIRED CTF 03/01/2 002 02/18/2003 120,137 .30 192,125 .00 -71,987 .7 0

33 00, STARWOOD HOTELS & RESORT S

WORLDWIDE INC PAIRED CTF 03/18/2002 02/19/2003 74,377 .77 121,643 .40 -47,265 .6 3

4800 STARWUOD HOTELS & RESORTS

WORLDWIDE INC PAIRED CTF 03/18/2002 03/13/2003 112,649 .24 182,073 .60 -69,424 .3 6
21 00 . PUB STORAGE INC COM 08/30/2002 03/14/2003 60,793 .16 67,692 .60 -6,899 .44

2000 . PUB STORAGE INC COM 09/03/2 002 03/17/2003 59,070 .61 64,689 .24 -5,618 .6 3
10200 . STARWOOD HOTELS & RESORT S

WORLDWIDE INC PAIRED CTF 05/01/2002 03/18/2003 249,663 .98 385,040 56 --135,376 5 $

2 300 . STARWOOD HOTELS & RESORT S

WORLDWIDE INC PAIRED CTF 05/01/2002 04/04/2003 56,753 .28 85,853 .71 -29,100 .4 3

2900 . HIGHWOODS PPTYS INC CUM 01/28/2003 04/07/2003 62,026 .93 61,494 .96 531 .9 7

5700 . STARWOOD HOTELS & RESORTS

WORLDWIDE INC PAIRED CTF 0 7 10 3l2002 04/07l2003 176,545 .43 216,48 4 .95 -39,939 52

3700 . HIGHWOODS PPTYS INC COM 01/29/2003 04/08/2003 78 116 .65 79,638 08 --1,521 .4 3

Totals

JSN
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ocneauie u uetaii or onoR-term uapitai mains ana posses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

92 0 0 . STARWOOD HOTELS & RESORTS
WORLDWIDE INC PAIRED CTF 07/30/2002 04/08/2003 228,164 .93 246,858 .05 -18,693 .1 2

11200 . HIGHWOODS PPTYS INC COM 01/29/2003 04/14/2003 234,62$ .99 241,899 .37 -7,270 .38
700 . HiGNW0005 PPTYS INC COM 01/29/2003 04/15/2003 14,751,17 15,118 .71 -367 .5 4

67 00 . HIGHWOODS PPTYS INC COM 01/30/2003 04/16/2 003 140,759 .72 144,898 .22 -4,138 .5 0

1020 0 . HIGHWOODS PPTYS INC COM 01/31/2003 04/17/2003 213,188 .35 221,146 .49 -7,958 .1 4

285 00 . TAUBMAN CTRS INC COM 09/06/2002 04/25/2003 504,711 .32 410,240 .64 94,470 .6 8

4300 . VORNADO RLTY TR COM 02/06/2003 04/25/2003 164,423 .86 146,905 .65 17,518 .2 1

44 00, VORNADO RLTY TR COM 02/06/2003 04/28/2003 168,365 .14 150,965 .76 17,399 .38

8700, VORN ADO RLTY TR COM 0 2/12/2003 04/30/2003 331,421 .40 298,013 .57 33,407 .8 3

6600 . GEN GROWTH PPTYS INC COM 05/17/2002 05/02/2 003 370,604 .98 306,288 .64 64,316 .3 4

2300 . TAUBMAN CTRS INC COM 05/02/2003 05/05/2003 43,192 .20 43,097 .40 94 .8 0

TOTAL PRE- MAY 6TH CAPITAL GAINS (LOSSES) 4946447 .00 5302584 .00 -356,137 .0 0

POST-MAY 5TH CAPITAL GAINS (LOSSES )

21900 . TAUBMAN C TRS INC COM 05/02/2003 05/06/2003 404,728 .07 410,362 .20 -5,634 .1 3
6800 . EQTV RESDNTL EFF 5/15102

TO EQTY RESDNTL 29476L10 03/13/2003 05/12/2 003 186,277 .94 163,895 .31 22,382 .6 3
12100 . EQTY RESDNTL EFF 5/15/02

TO EQTY RESDNTL 29476L10 03/20/2003 05/21/2003 329,558 .29 292,453 .13 37,105 .1 6
480 . EQTY RESDNTL EFF 5/15!0 2

TO EaTY RESDNTL 29476L10 03/20/2003 05/22/2003 130,708 .43 120,042 .24 10,666 .1 9
6800 . EQTY RESDNTL EFF 5/15/02

TO EQTY RESDNTL 29476L10 03/20/2003 05/29/2003 176,857 .66 170,059 .84 6,797 .82

4800 . EQTY RESDNTL EFF 5/15/02

TO EQTY RESDNTL 29476L10 03/21/2003 05/30/2003 124,576 .71 12 0 ,631 .62 3,945 .0 9
9100 . STARWOOD HOTELS & RESORTS

WORLDWIDE INC PAIRED CTF 01/28/2003 06/11/2003 272,737 .87 212,833 .52 59,904 .35
2500 . STARWOOD HOTELS & RESORTS

WORLDWIDE INC PAIRED CTF 01/28/2003 06/1212003 73,618 .29 54,650 .00 18,968 .2 9

12700 . EQTY RESDNTL EFF 5/15/02

TO EQTY RESDNTL 29476L10 04/17/2003 06/20/2003 330,380 .08 328,028 .16 2,351 .92

Totals

J SA
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z5cnecauie u uetan of Snort-term Lapitai gains andtosseg-

Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Loss

870 0 . EQTY RESDNTL EFF 5/15/0 2

TO EQTY RESDNTL 29476L10 04/21/2 003 06/23/2003 223,837 .89 227,784 .74 -3,946 .85

3900 . EQTY RESDNTL EFF 5/15/0 2

TO EQ T Y RESDNTL 2947 61_ 10 04/22/2003 07/ 0 7l2003 104,602 .45 102,693 .20 1,909 .25

1400 . NATIONWIDE HLTH PPTYS IN C

REIT 04/29/2003 07/11/2003 23,989 .83 16,569 .87 7,419 .96
1200 . NATIONWIDE HLTH PPTYS IN C

REIT 04/29/2003 07/16/2003 20,633 .51 14,202 .74 6,430 .77
10900 . NATIONWIDE HLTH PPTYS IN C

REIT 04/29/2003 07/17/2003 184,748 .50 129,008 .26 55,740 .2 4
14800 . NATIONWIDE HLTH PPTYS IN C

REIT 04/29/2003 07/18/2003 250,871 .90 175,167 .18 75,744 .7 2
300, NATIONWIDE HLTN PPTYS IN C

REIT 04/29/2003 07/31/2003 5,175 .80 3,550 .69 1,625 .1 1
6600 . NATIONWIDE HLTH PPTYS IN C

REIT 04/29/2003 08/13/2003 105,981 .12 77,030 .18 28,950 .94
3500 . NATIONWIDE HLTH PPTYS IN C

REIT 04/29/2003 08/14/2003 55,864 .72 40,849 .34 15,015 .38
2000 . NATIONWIDE HLTH PPTYS IN C

REIT 04/29/2003 08/18/2003 31,911 .90 23,342 .48 8 ,569 .4 2
2200 . NATIONWIDE HLTH PRTYS IN C

REIT 04/29/2003 08/19/2003 35,264 .34 25,676 .73 9,587 .6 1
500 . BSTN PPTYS INC 01/31/2003 08/22/2003 21,152 .26 17,830 .90 3,321 .3 6

2500 . BSTN PPTYS INC 01/31/2003 08/25/2 003 103,431 .40 89,154 .48 14,276,9 2
4500 . MAGUIRE PPTYS INC COM 06/24/2003 09/ 04/2003 92,470 .65 85,500 .00 6,970 .6 5
1800, MAGUIRE PPTYS INC COM 06/24/2003 09/08/2003 35,908 .31 34,200 .00 1,708 .3 1
300 . 1ST INDL RLTY TR INC COM 0 1 /2 8/2003 09/09/2 003 9,434 .56 7,893 .68 1,540 .88

5800 . 1ST INDL RLTY TR INC COM 01/28/2003 09/12/2003 183,742 .92 152,611 .18 31,131,74
49 0 0 . 1ST INDL RLTY TR INC COM 01/28/2003 05/15/2 003 155,065 .48 128,930 .14 26,135 .34
11300, MAGUIRE PPTYS INC COM 06/24/2003 09/16/2003 225,436 .85 214,70 0 .00 10,736 .85
22500, MAGUIRE PPTYS INC COM 06/25/2003 09/1 8 !2003 449,985 .63 427,521 .00 22,464 .6 3

300 . MAGUIRE PPTYS INC COM 06/25/2003 09/22/2003 6,086 .92 5,709 .00 377 .92
3600, MAGUIRE PPTYS INC COM 06/25/2003 09/23/2003 72,877 .86 68,508 .00 4,369 .8 6
900 . MAGUIRE PPTYS INC COM 06/25/2003 09/24/2003 18,242 .32 17,127 .00 1,115 .3 2

3000, MAGUIRE PPTYS INC COM 06/25/2003 09/25/2003 60,037 .68 57 090 .00 2,947 .6 8
Totals

JSA
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Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Loss

4000 . NEW PLAN EXCEL RLTY TR INC 08/27/2003 09 1 25/2003 93,443 .21 91,594 . 00 1,849,2 1

5000 . MAGUIRE PPTYS INC COM 06/25/2003 09/26/2003 98,07 8 .89 93,062 .00 5,016 .8 9

10800, NEW PLAN EXCEL RLTY TR INC 08/28/2003 09/26/2003 251,110 .90 247,155 .52 3,955 .3 8

1500 . NEW PLAN EXCEL RLTY TR INC 08/29/2003 09/29/2003 34,528 .38 34,164 .3 0 364 .08

6961 . BRE PPTYS INC CL A 01/28/2003 10/ 0 3/20 03 231,727 .09 206,884 .12 24,842 .97

3104 . APT INVT & MGMT CO CL A 12/31/2002 10/06/2003 127,063 .66 116,250 . 00 1 0 ,813 .6 6

5839 . BRE PPTYS INC CL A 04/21/20 0 3 1 0/06/203 1 93,876 .86 176,735 .34 17,141 .3 2

25000 . HOST MARRIOTT CORP NEW 10/21/2003 11l0612003 266,994 .94 269,750 .00 -2,755 .06

2800 . GEN GROWTH PPTYS INC COM 01/28/2003 12/05/2003 223,033 .35 135,520 .56 87,512 .7 9

9675 . GEN GROWTH PP-TYS INC COM 11/13/2003 12/08/2003 253,764 .32 156,881 .39 96 ,882 .93

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 6279820 .00 5543604 .00 736,216 .0 0

Totals 11226267. 00 1 0846188 .04 380,079 .0 0

JSA

3F D97 1 1 00 0
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

5300 . BSTN PPTYS INC 02/15/2002 07/11/2003 233,394 .70 194,592 .71 38,801 .99

51 00 . BSTN PPTYS INC 02/15/2002 07/14/2003 225,043 .78 187,605 .51 37,438 .27

4100 . FAIRMONT HOTELS RESORT S

INC COM 04/30/2002 07/29/20 03 103,323 .35 114,909 .00 -11,585 .65

44 0 0 . BSTN PPTYS INC 05/21/2002 08/21/2003 187,517 .00 174,577 .61 12,939,3 9

35 00, BSTN PPTYS INC 07/18/2002 08/22/2003 148,065 .81 13 0 ,921 .50 17,144 .3 1

2200 . 1ST INDL RLTY TR INC COM 07/10/2002 09/03/2003 69,355 .04 67,407 .02 1,948 .02

1300 . APT INVT & MGMT CO CL A 10/24/2001 09/04/2003 50,345 . 4 7 55,943 .29 -5,597 .82

4100 . 1ST INDL RLTY TR INC COM 07/23/2002 09/04/2003 128,957 .81 122,420 .32 6,537 .4 9

7600 . 1ST INDL RLTY TR INC COM 07/30/2 002 09/05/2003 237,488 . 86 226,975 .29 10,513 .57

3000 . 1ST INDL RLTY TR INC COM 07/25l2 0 02 09/05/2003 93,813 .10 84,431 .92 9,381 .1 8

10400 . APT INVT & MGMT CO CL A 05/30/2 002 09/08/20 03 398,692 .35 463,962 .90 -65,270 .55

5700 . 1ST INDL RLTY TR INC COM 08/21/2002 09/08/2003 178,678 .07 177,017 .98 1,660 .0 9

2700 . 1ST INDL RLTY TR INC COM 08/22/2002 09/09/2003 84,911 .01 86,404 .46 - 1 ,493 .4 5

5300 . APT INVT & MGMT CO CL A 05/30/2002 09/19/2003 206,370 .20 241,570 .00 -35,199 .8 0

1900 . BRE PPTYS INC CL A 07/16/2002 09/29/2003 62,491 .87 57,813 .01 4,678 .86

6604, BRE PPTYS INC CL A 07/19/2002 09/30/2003 216,963 .51 199,3 4 4 .90 17,618 .6 1

33 0 0 . A PT INVT & MGMT CO CL A 05/30/2002 10/01/2003 129,663 .46 150,411 .51 -20,748 .05

5600 . AVALONBAY CMNTYS INC REIT 05/14/2001 10/01/2003 261,511 .10 246,960 .00 14,551 .1 0

3461 . BRE PPTYS INC CL A 08/23/2002 1 0 /01/2003 113,861 .56 105,362 .49 8,499 .0 7

20 0 . GEN GROWTH PPTYS INC COM 05117/2002 10/01/2003 14,366 .02 9,426 .51 4,939 .5 1

1239 . BRE PPTYS INC CL A 08/23/2002 1 0/03/2003 41,245 .49 39,484 .45 1,761 .04

200 . APT INVT & MGMT CO CL A 05/30/2002 10106f2003 8,197 .66 9,115 .85 -918 .1 9

50 0 . SIMON PPTY GROUP INC COM 09/19/2001 10/08/2003 22,555 .99 13,343 .47 9,212 .52
9400 . SIMON PPTY GROUP INC COM 10/09/2001 11/06/2003 441,311 .20 261,216 .69 180,094 .5 1

3500 . GEN GROWTH PPTYS INC COM 05/20/2002 11/07/2003 279,604 .70 168,255 .73 111,348 .97

70 0 . GEN GROWTH PPTYS INC COM 05/20/20 02 11/10/2003 55,403 .17 33, 60 .87 21,642 .3 0

5200 . RECKSON ASSOCS RLTY COR P

REIT $ 0 .01 05/23/2002 1 1/12/2003 118,814 .42 12 1 ,746 .23 -2,931 .8 1

2100 . GEN GROWTH PPTYS INC COM 05/20/2002 11/24/2003 163,122 .04 101,282 .63 61,839 .4 1

3600, FED RLTY 1NVT TR SN BE N

TNT NEW IN T NEW 1 1 /1812002 12/01/2003 143,245 .21 97,308 .56 45,936 .6 5

Totals

J S A
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

2900 . GEN GROWTH PPTYS INC COM 05/23/2002 12/01/2003 234,570 30 139,480 .23 95,090 . 0 -1

37 0 0 . FED RLTY INVT TR SH BEN

INT NEW INT NEW 11/27/2002 12/02/2003 146,972 .28 1 00,492 .04 46,480 .2 4

1600 . GEN GROWTH PPTYS INC COM 07/11f2 002 12/02/2003 128,865 .48 76,309 .83 52,555 .6 5

2900 . ROUSE CO COM 01/16/2 002 12/02/2003 133,307 .33 78,870 .72 54,436 .6 1

6400 . GEN GROWTH PPTYS INC COM 08/21/2002 12/03/2003 515,895 .83 301,571 .98 214,323 .85

2600 . MACERICH CO COM 03/18/2002 12/03/2003 110,662 .77 73,854 .64 36,808 .1 3

34 00, ROUSE CO COM 01/16/2002 12/ 03/2 003 155,954 .09 92,469 .12 63,484 .97

22 0 0 . GEN GROWTH PPTYS INC COM 08/23/2002 12/04/2003 176,176 .98 108,611 .72 67,565 .2 6

114 0 . MACERICH CO COM 03/18/2002 12/04/2003 46,830 .52 30,791 .88 16, 0 38 6 4

1700 . ROUSE CO COM 01/16/2002 12/04/2 003 77,684 .32 46,234 .56 31,449 .7 6

1600 . ROUSE CO COM 01/16/2002 12/04/2003 73,116 .57 43,514 .88 29,601,6 9

500 . GEN GROWTH PPTYS INC COM 08/26/2002 12/05/2003 39,827 .38 24,884 .90 14,942 .48

2400 . MACERICH CO COM 03/21/2002 12/ 0512003 102,272 .16 67,464 .47 34,807 .6 9

2400 . ROUSE CO COM 01/16/20 02 12/05/2003 109,509 .74 65,272 .32 44,237 .42

2800 . ROUSE CO COM 01/16/2002 12/08/2003 127,814 .01 76,151 .04 51,662 .97

TOTAL POST-MIRY 5TH CAPITAL GAINS (LOSSES) 6597774 .00 5269547 .00 1328227 .0 0

20% MAX RATE CAPITAL GAINS (LOSSES )

3800 . TAUBMAN CTRS INC COM 05/14/2001 01/27/2003 62,451 .49 46,772 .91 15,678 .5 8
1000 . TAUBMAN CTRS INC COM 05/14/2001 01/28/2003 16,469 .50 12,308 .66 4,160 .84

13900 . STAR WOOD HOTELS & RESORT S

WORLDWIDE INC PAIRED CTF 12/05/2001 0 1 129/2003 311,710 .60 404,683 .21 -92,972 .6 1

3100 . TAUBMAN CTRS INC COM 05/14/2001 01/29/2003 50,591 .09 38,156 . 84 12,434 .25

600 . ESSEX PPTY TR REIT 05/14/2001 02/03/2003 29,966 .75 28,162 .14 1,804 .6 1
200 . ESSEX PPTY TR REIT 05/14/2001 02/04/2003 10,060 .81 9,387 .38 673 .4 3

2300 . TAUBMAN CTRS INC COM 05/14/2001 02/04/2003 37,654 .69 28,309 .92 9,344 .7 7

2 00 . ESSEX PPTY TR REIT 05/15/2001 02/05/2003 1 0 ,063 .81 9,392 .76 671 .05

1000 . ESSEX PPTY TR REIT 05/14/2001 02/05/2003 5 0 ,278 .48 46,936 .90 3,341 .5 8
13300 . PAN PAC RETAIL PPTYS INC 10/31/2001 02/05/2003 488,796 .1 8 356,365 .65 132,43 0 .5 3
13 00 . TAUBMAN CTRS INC COM 05/14/2 001 02/07/2003 21,281 .52 16,001 .26 5,280 .26
1 000 . TAUBMAN CTRS INC COM 05/14/2001 02/10/2003 16,473 .90 12,308 .66 4,165 .24

600 . TAUBMAN CTRS INC CUM 05/14/2001 02/11/2003 5,942 . 06 7,385 .20 2,556 .8 6
Totals

JSA
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5cneaule u Detail of Long-term Uapital vains and posses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

300 . TAUBMAN CTRS INC COM 05/ 1 4/2001 02/12/2003 4,970 .85 3,692 .60 1,278 .25

700 . TAUBMAN CTRS INC COM 05/14/2001 02/13/2003 11,528 .65 8,616 .06 2,912 .5 9

2300 . TAUBMAN CTRS INC COM 06/14/2001 02l2 0 /2003 38,918 .50 28,309 .92 1 0 ,608 .58

1100 . BSTN PPTYS INC 05/14/2001 03 1 10/2003 40,146 .91 42,570 .00 -2,423 .0 9

5 0 0 . MACK CALI RLTY CORP COM 05/14/2001 03/10/2003 14,424 .56 13,154 .40 1,270 .1 6

2900 . BSTN PPTYS INC 05/14/2001 03/11/2003 105,183 .88 112,230 .00 -7,046 .1 2

900 . MACK CAL! RLTY CORP COM 05/14/2001 03/11/2003 25,722 .84 23,677 .92 2, 044 .92

8000 . APT INVT & MGMT CO CL A 05/14/2001 03/12/2003 287,860 .12 345,675 .57 -57,815 .4 5

4400 . BSTN PPTYS INC 05/14/2001 03/12/2003 15 8 , 0 49 .39 170,280 .00 -12,230 .6 1

5400 . BS 'TN PPTYS INC 09/06/2001 03/13/2003 195,476 .80 208,703 .02 -13,226 .2 2

4500 . MACK CAL! RLTY CORP COM 05/14/2001 03/20/2003 135,943 .15 118,389 .60 17,553 .55

3000 . MACK CAL1 RLTY CORP COM 05/14/2001 03/21/2003 91,749 .83 78,926 .40 12,823 .4 3

23000 . TAUBMAN CTRS INC COM 05/18/2001 04/17/2003 407,080 .89 280 ,597 .45 126,483 .4 4

1700 . ESSEX PPTY TR REIT 05/15/2001 04/25/2003 94,018 .68 79,884 .19 14,134 .4 9

4900 . TAUBMAN CTRS INC COM 05/18/2001 04/25/2003 86,774 .93 59,867 .82 26,907 .1 1

8500 . SIMON PPTY GROUP INC COM 09/19/2001 05/02/2003 314,558 .35 231,611 .72 82,946 .6 3

TOTA L 20% MAX RATE CAPITAL GAINS (LOSSES) 3128149 .00 2822358 .00 305,791 .0 0

Totals 9725923.00 8091905 .00 1634018 . 00

J SA
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JMINA FOUNDATION SECURITY CAPITA L

=QERAL CAPITAL GAIN DIVIDENDS

LONG-TERM CAPITAL GAIN DIVIDENDS
--------------------------------

20% MAX RATE CAPITAL GAIN DIVIDEND S

AMB PPTY CORP REIT
ARCHSTONE-SMITH TR COM
ARDEN RLTY GROUP INC
AVALONBAY CMNTYS INC REIT
BRE PPTYS INC CL A
CAMDEN PPTY TR SH BEN INT
EQTY RESDNTL EFF 5/15/02 TO
1ST INDL RLTY TR INC COM
HIGHWOODS PPTYS INC COM
MACERICH CO COM
MACK CALI RLTY CORP COM REIT
NEW PLAN EXCEL RLTY TR INC
PUB STORAGE INC COM
SL GREEN RLTY CORP COM STK
SIMON PPTY GROUP INC COM
TAUBMAN CTRS INC COM

EQTY RESDNTL 2 9

TOTAL 20% MAX RATE CAPITAL GAIN DIVIDEND S

POST-MAY 5TH CAPITAL GAIN DIVIDEND S

AMB PPTY CORP REI T
APT INVT & MGMT CO CL A
ARCHSTONE-SMITH TR COM
ARDEN RLTY GROUP INC
AVALONBAY CMNTYS INC REIT
BSTN PPTYS IN C
CAMDEN PPTY TR SH BEN IN T
EQTY RESDNTL EFF 5/15/02 TO EQTY RESDNTL 29
FED RLTY INVT TR SH BEN INT NEW INT NEW
1ST INDL RLTY TR INC CAM
HIGHWOODS PPTYS INC COM
MACERICH CO COM
MACK CALI RLTY CORP COM REIT
NEW PLAN EXCEL RLTY TR IN C

RECKSON ASSOCS RLTY CORP REIT $0 .01
SL GREEN RLTY CORP COM STK
SHURGUARD STORAGE CTR INC COM
TAUBMAN CTRS INC CO M
UTD DOMINION RLTY TR INC MD

TOT A L POST - M A Y 5TH CAPITAL GAIN DIVIDENDS

67,460 . 00

224,674 .0 0

STATEMENT 1 1

16,394 .48
8,487 .09
1,096 .3 3

24,703 .87
74 .73
150 .3 0

2,941 .11
727 .68
156 .72
366 .05

1,711 35
5 .44

26 .46
10,058 .65

192 .20
367 .2 6

------------

7,685 .90
31,169 .33
24,017 .94

114 .07
92,227 .80
1,151 .3 9
544 .99

8,583 .68
12,272 .93
9,145 .48
2,144 .67
1,193 .2 3
15,582 .14

3 .71
6,059 .19
2,588,54
1,265 .50
6,809 .70
2,114 .1 7

------------

76 2000
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'JMINA FOUNDATION SECURITY CAPITAL

EDEkAL CAPITAL GAIN DIVIDENDS
-----------------------------

QUALIFIED 5 YEAR CAPITAL GAIN DIVIDEND S

APT INVT & MGMT CO CL A
ARCHSTONE-SMITH TR COM
BRE PPTYS INC CL A
BSTN PPTYS IN C
1ST INDL RLTY TR INC COM
SIMON PPTY GROUP INC COM
UTD DOMINION RLTY TR INC M D

TOTAL QUALIFIED 5 YEAR CAPITAL GAIN DIVIDENDS

TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS (ROUNDED)

26,705 .00
------------

318 , 839 . OQ

STATEMENT 1 2

12 .35
12,426 .96
11,527 .3 9

624 .05
1,331 .24

606 .96
176 .5 4

------------

576 2000
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JMINA FOUNDATION SECURITY CAPITA L

=DFRAL CAPITAL GAIN DISTRIBUTIONS
------------------------------------------------------------------

CA PIT A L GA I N DISTRIBUTIONS
--------------------------

UNRECAPTURED SECTION 1250 GAI N

AMB PPTY CORP REI T
APT INVT & MGMT CO CL A
ARCHSTONE-SMITH TR COM
ARDEN RLTY GROUP INC
AVALONBAY CMNTYS INC REIT
BRE PPTYS INC CL A
BSTN PPTYS IN C
CAMDEN PPTY TR SH BEN INT
CORP OFFICE PPTYS TR CO M
EQTY RESDNTL EFF 5/15/02 TO EQTY RESDNTL 29
FED RLTY INVT TR SH BEN INT NEW INT NE W
1ST INDL RLTY TR INC COM
GEN GROWTH PPTYS INC COM
HIGHWOODS PPTYS INC COM
MACERICH CO COM
MACK CALI RLTY CORP COM REIT
PAN PAC RETAIL PPTYS INC COM
PUB STORAGE INC CO M
RECKSON ASSOCS RLTY CORP REIT $0 .01
SHURGUARQ STORAGE CTR INC COM
SIMON PPTY GROUP INC COM
TAUBMAN CTRS INC COM
UTD DOMINION RLTY TR INC M D

TOTAL UNRECAPTURED SECTION 1250 GAI N

TOTAL CAPITAL GAIN DISTRIBUTIONS (ROUNDED)

1 62 , 052 . 00
------------

162 , 052 . 00

STATEMENT 1 3

5,967 . 32
60,018 . 84
23,865 . 9 3
4 , 697 , 78

29,644 . 65
2,181 . 3 4

74 , 44
314 . 66

2,7$2 . 34
6,223 . 30
1,700 . 54
4,838 . 78
1,372 . 9 9

927 . 51
3,149 .91
2,522 . 5 0

307 . 21
478 . $1

3,228 . 7 4
290 . 74
111 . 28

6,809 . 7 0
542 . 37

------------

76 2 000
ANW648 656U 04/13/2004 17 :52 :09 26-09663 17 E



A( oun 'T NA ME _UM I NA FOUNDATION
26-0966 4

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

NATIONAL CITY
0

A

Northern Trust

AGENT/CUSTODIAN TAX INFORMATION LETTE R
PRINCIPAL

N C 0 M E

.S . GOV E RNM E N T I NTER EST R EP OR TED AS DIV IDE NDS :
QUA LIF I ED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL F OR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

)REIGN DIVIDEND I NCOM E :
QUALI F IED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

I V I D E ND I NC OME :
QUA L I FIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TO TA L FOR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

T ORT TERM GAINS OR LOSSES :
OTH E R CAPITAL GAIN OR LOSS

TOTA L FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST- MA Y 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

)N G TERM GA I NS OR LOSSES :
CAPI TAL GAIN D I V I D E NDS

TOTAL FOR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
PO ST -MAY 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
QU ALI FIE D 5 - Y EAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
UNR ECAP T UR E D SE C T I ON 1250 GAIN . . . . . . . . . . . . . . . . . . . . . . . . .

O TH ER CAPI TA L GA I N OR LOSS
TOTAL FOR Y EAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

LUMINA FOUNDATION I D NUMBER 35-1813228
ATTN : DAVID BROWN, CPA & CONTROLLE R
30 SOUTH MERIDIAN ST . TAX YEAR
INDIANAPOLIS, E N 46204 BEGINNING 01 / 01 12003

ENDING 12 / 31 / 2003

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S INCOME TAX RETUR N

M I S C E L L A N E O U S I N F O R M A T I O N
----------------------------------------------------

NTAXAf3LE DIVIDENDS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

NONE
260 .

5,332 .
5,557 .

123,369 .
173,036 .

1,744,974 .
2,074,831 .

7,114 .
2,999 .

839 .
3,087 .

16,302 .
87,471 .

14,349 .

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt in come , our agreed plan of remitting , fiducia ry deduction , or variance
between your taxable year and that of this account If you have interests in other accounts , approp riate schedules will follow

LUMINA FOUNDATION 26-09664 3 S



INFORMATIO N

T A X C R E D I T S
---------------------

=OREIGN TAX CREDIT INFORMATION :
------------------------------

COUNTRY FOREIGN INCOME
------- --------------

BERMUDA 1,381 .
CANADA 257 .
OTHER COUNTRIES 2,980 .
SOUTH AFRICA 939 .

TAXES

NON E
39 .

631 .
NONE

UATION

DATE PAID

12/31/2003
12/31/2003
12/31/2003
12/31/200 3

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w

LUMINA FOUNDATION 26-09664 4 -



ACCOUNT NAME LUMINA FOU N DATION
,1 26-09664

TRUSTID NUMBER

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

NATIONAL CIT Y

BENEFICIARY LUMINA FOUNDATION I D NUMBER 35-1813228
ATTN : DAVID BROWN, CPA & CONTROLLE R
30 SOUTH MERIDIAN ST . TAX YEAR
INDIANAPOLIS, I N 46204 BEGINNING 01 /01 /2003

ENDING 12 / 31 / 2003

The following transactions have been extracted from the subject account to assist you in the preparation of your individual ta x

return The transactions are listed under three general headings of medical, taxes, and miscellaneous where applicable They are

intended to cover those items the account paid on your behalf during the tax year that you may want to consider on your

individual tax return However, you will still want to check your statement of transactions for corrections and additions to the

following list

M I S C E L L A N E O U S
--------------------------------------------------

THER DISBURSEMENTS
------------------

8/19/2003 TRANSFERRED VIA FED FUND WIRE TO FIRST
INDIANA BANK, N,A .

9/10/2003 TRANSFERRED VIA FED FUND WIRE TO FIRST
INDIANA BANK, N .A .

OTAL OTHER DISBURSEMENTS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

-309,614 .

-135 .

- 309 , 749 .

1
2 ooo LUMINA FOUNDATION 26-09664 5



MINA FOUNDATION NATIONAL CIT Y

PLANATION OF I N COM E AND DEDUCTIO N S
-----------------------------------

NCOM E

DIVIDEND INCOME
---------------

' FOREIGN DIVIDENDS
------------------

QUALIFIED FOREIGN DIVIDENDS
---------------------------

AGRIUM INC COM
CDR SAPPI LTD SPONSORED ADR NEW SPONSORED A
EVEREST RE GROUP COM
PLATINUM UNDERWRITERS HLDGS INC COM USD0,01
RENAISSANCE RE HLDGS LTD COM
SCOTTISH RE GROUP ANNUITY & LIFE HLDGS COM
CNH GLOBAL NV COM STK

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED)

NONQUALIFIED FOREIGN DIVIDENDS
------------------------------

HOLDING PERIOD BASED DISQUALIFICATIO N
-------------------------------------

42 . 46
93 9 . 40
434 . 97
313 . 12
945 . 90
1 3 0 . 0 0

2 , 525 ,75
------------

5,332,0 0

AGRIUM INC COM 214.50

PLATINUM UNDERWRITERS HLDGS INC CAM USD0,01 10 .24
------------

TOTAL NONQUALIFIED FOREIGN DIVIDENDS (ROUNDED) 225 .00
-------------

TOTAL FOREIGN DIVIDENDS 5,557 .00

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
---------------------------

AGL RES INC COM
ALBEMARLE CORP COM
ALEXANDER & BALDWIN INC COM

CONTINUED . . .

16 2000
ANW649 656U 04/02/2004 12 :3 8 :53

2,799 .96
2,674 .14
1,074,83

STATEMENT 1

26 - 09664 6



!NA FOUNDATION NATIONAL CIT Y

PLANATION OF INCOME AND DEDUCTIONS (Cont'd)
--------------------------------------------------------------------------------------

ALLETE INC
ALPHARMA INC CL A
ARCH COAL INC COM
AR BEST CORP DEL COM
ARVINMERITOR INC COM STK ISIN# US 043353101 1
BELO COR P
BERKLEY W R CORP COM
BLACK BOX CORP DEL COM
BORG WARNER INC COM WARNER INC @ 1
CAMBREX CORP COM
CHES ENERGY CORP COM
COOPER COS INC COM NEW
CUMMINS IN C
DELPHI FINL GROUP INC CL A
EQUITABLE RES INC COM
FERRO CORP COM
1ST FED CAP CORP COM
1ST MIDWEST BANCORP INC DEL COM
FRONTIER OIL CORP COM
FULTON FINL CORP PA COM
GA GULF CORP COM PAR $0 .01
GIBRALTAR STL CORP COM
HARLEYSVILLE GROUP INC COM
HARRIS CORP COM
HAVERTY FURNITURE COS INC COM
HAWAIIAN ELEC INDS INC CO M
MFC (SHARES TR RUSSELL 2000 INDEX
KAYDON CORP COM
LAFARGE N AMER INC
MAF BANCORP INC COM
MILLENNIUM CHEMICALS INC COM STK
MINERALS TECHNOLOGIES INC COM
NORDSON CORP COM
ODYSSEY RE HLDGS CORP COM
OLIN CORP COM
ONEOK INC COM STK
OWENS & MINOR INC NEW COM
PEABODY ENERGY CORP COM COM STK
PEP BOYS-MANNY MOE & JACK COM
PHOENIX COS INC NEW COM
#REORG/PIONEER STD ELECTRS INC N/C
POPE & TALBOT INC COM
PROVIDENT FNCL GROUP INC COM STK
PUGET ENERGY INC NEW COM
RPM INTL IN C
RAYMOND JAMES FNCL INC COM STK
RAYUNIER INC REIT

EFF 2-4-

F D

TO AGIL S

CONTINUED . . .

3,541 . 43
177 .98
190 . 04
738 .08
780 90

1,280 .78
1,044 .85

50 , 80
936 .18
47 .13

1,605 .3 2
190 .56

3,129 .00
812 .2 4

2,685 . 5 5
2 ,o$a . so
2,000 .46

467 .59
321 .25

3,406 .49
1,346 . 56

181 .72
2,279 .15

536 .96
940 . 4 7

2,188 .60
28,567 .13

456 .00
844 .5 0

1,924 .62
1,875 .70

83 . 87
825 .00
670 .21

3,706 .20
1,672 .4 6

866 .91
359 .60

1,270 .01
4,411 , 6 8

769 . 65
572 .80

2,098 .32
4,762 . 25
1,105 .00

369 . 00
3,118 .5 0

STATEMENT 2

,
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MINA FOUNDATION NATIONAL CITY

PLANATION OF INCOME AND DEDUCTIONS (Cont'd)
--------------------------------------------------------------------------------------

REINS GROUP AMER INC COM
RUBY TUESDAY INC COM
RYDER SYS INC COM
RYLAND GROUP INC CO M
SKY FINL GROUP INC COM STK
SPARTECH CORP COM NEW
TECUMSEH PRODS CO CL A
TRUSTMARK CORP COM
UGI CORP NEW COM
USF CORP COM
VECTREN CORP COM
WABTEC CORP COM
WASH FED INC COM
WHITNEY HLDG CORP COM
WOLVERINE WORLD WIDE INC COM
YORK INTL CORP NEW CO M

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED )

NONQUALIFlED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

ALEXANDRIA REAL ESTATE EQUITIES INC COM
CORP OFFICE PPTYS TR COM
DEVELOPERS DIVERSIFIED RLTY CORP COM
FOREST CY ENTERPRISES INC CL A
GEN GROWTH PPTYS INC COM
GREAT LAKES REI T
HERITAGE PPTY INVT TR INC COM
HIGHWOODS PPTYS INC COM
MFC (SHARES TR RUSSELL 2000 INDEX F D
NORTHN INSTL FDS DIVERSIFIED ASSETS PORTFOL
RAMCO-GERSHENSON PPTYS TR COM SH BEN INTINT
SUMMIT PPTYS INC CAM

H OL D I NG P E RI OD BASED D I SQUA L I FI CATI O N
-------------------------------------

ALBEMARLE CORP COM
ALEXANDER & BALDWIN INC COM
BERKLEY W R CORP COM
BLACK BOX CORP DEL COM
BROWN SHOE INC NEW COM
CAMBREX CORP COM

CONTINUED . .,

96 .00
135 .65

1,774 .50
58,00

4,194 .00
1,828 .60
1,569 .28
1,658,58
2,906 .2 9

177 .33
2,221 .45

359 .77
878 .1 4

3,435 .60
1,203 .60
1,233 .0 0

------------

5 ,7 08 . 65
3 , 282 . 59
4 , 095 . 3 4

375 . 96
1 , 615 . 96
1 , 293 , 51
4 , 475 . 14.
1 , 252 . 72

1 8 , 9 3 3 . 91
4 , 929 . 99
1 , 420 . 1 0

797 .2 9

28 .00
33 .75
10 .00
22 .40

154 .60
19 .26

123,369 .0 0

STATEMENT 3

2 ooo ANW649 656U 04/02/2004 12 :38 :53 26-09664 8 -



MINA FOUNDATION NATIONAL CITY

PLANATION OF INCOME AND DEDUCTIONS (Cont'd )

CHES ENERGY CORP COM
DELPHI FINL GROUP INC CL A
FRONTIER OIL CORP COM
GA GULF CORP COM PAR $0 .01
JLG INDS INC COM
KENNAMETAL INC CAP
MINERALS TECHNOLOGIES INC COM
NN INC COM
OWENS & MINOR INC NEW COM
PEABODY ENERGY CORP COM COM STK
RAYMOND JAMES FNCL INC COM STK
RYLAND GROUP INC COM
WASH FED INC COM
WOLVERINE WORLD WIDE INC COM

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED )

TOTAL OTHER DIVIDEND S

USGI DIVIDENDS
--------------

NONO.UALIFIED USGI DIVIDENDS
---------------------------

ASSET BAS E D DISQUALIF I CAT ION
----------------------------

NORTHN INSTL FDS DIVERSIFIED ASSETS PORTFO L

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED )

TOTAL USGI DIVIDENDS

DTAL DIVIDEND INCOME

49 , 667 . 00
------------

1 73 , 036 . 0 0

260 .00
------------

260 . 00
------------

1 78 , 853 . 00

STATEMENT 4

7 4 . 03
8 .0 0

206 .7 0
32 . 00
1 2 . 2 3

1 16 . Q-5
3 . 73

4 38 . 4 0
27 .00
30 . 00
37 . 2 6
8 , 00

178 . 25
46 . 0 9

------------

259 . 50
------------

~2 000
ANW649 656U 04/02/2004 12 :3 8:53 26-09664 9



Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

1000, JOY GLOBAL INC COM 10/04/2002 01/02/2003 1 1 ,751,74 8,777 .54 2,974 .2 0
350 . JOY GLOBAL INC COM 10/04/2002 01/03/2 003 4,122 .87 2,761 .5 0 1,361 .3 7
100 . WOLVERINE WORLD WIDE INC 02/28/2002 01/03/2 003 1,525 .36 1,556 .98 -31 62
210 . FRONTIER OIL CORP COM 06/12/2002 01/ 0 6/2003 3,531 .48 3,225 .32 3 0 6,1 6
110, TSAKOS ENERGY NAV 03/05/2 002 01/06/2003 1,660 .94 1,650 .00 10 9 4
760 . FRONTIER OIL CORP COM 06/12/2002 01/07/2003 11,779 .49 11,592 .81 186 .6 8
260, FRONTIER OIL CORP COM 06/13/2002 01/07/2003 4,045 .47 3,966 .13 79 .3 4
60 . TSAKOS ENERGY NAV 03/05/2002 01/07/2003 902 .97 900 .00 2 .9 7

400 . FERRO CORP COM 05/09/2002 01/08/2003 9,553 .79 11,100 . 00 -1,546 .2 1
1460 . FRONTIER OIL CORP COM 06/14/2002 01/08/2003 21,449 .23 22,403 .51 -954 .2 5
2825 . ADR SAPPI LTD SPONSORE D

ADR NEW SPONSORED ADR NE 10/24/2 002 01/08/2003 38,078 .15 34,736 .07 3,342,0 8
180, TSAKOS ENERGY NAV 03/05/2 002 01/08/2003 2,714 .94 2,700 .00 14 .94

14 00, FERRO CORP COM 06/06/2002 01/09/2003 33,645 .32 40,746 .07 -7,100 .75
173 0 . FRONTIER OIL CORP COM 08/29/2002 01/09/2003 25,988 .48 25,400 .15 588 .3 3
220 . FRONTIER OIL CORP COM 0 8 /29/2002 01/09/2003 3,266 .48 3,106 . 07 160 .4 1
80 . TSAKOS ENERGY NAV 0 3/05/2 002 0 1/09/2 003 1,207 .96 1,200 .00 7 .9 6

2910 . FRONTIER OIL CORP COM 12/26/2002 01/10/2003 43,534 .03 40,575 .50 2,958 .5 3
13 0 . JOY GLOBAL INC COM 10/04/2002 01/10/2003 1,553 .45 1, 025,70 527 .75

1050 . FRONTIER OIL CORP COM 1 2/31/2002 01/13/2003 15,955 .21 18,187 .96 -2,232 .7 5
250 . JOY GLOBAL INC CUM 10/04/2002 01/13/2003 2,991 .4Q 1,972 .50 1,018 .90
670 . WASH FED INC COM 05/30/2002 01/13/2003 16,736 .96 17,328 .70 -591 .74
790 . BLACK BOX CORP DEL COM 10/25/2002 01/14/2003 36,479 .36 33,863 .98 2,615 .38
230 . 1ST MIDWEST BANCQRP INC

DEL COM 01/31/2002 01/14/2003 6,140 .54 6,562 .48 -421 .9 4
490 . JOY GLOBAL INC COM 10/04/2002 01/14/2003 5,984 .23 3,866 .10 2,118 .1 3
640, WASH FED INC COM 12/26/2002 01/14/2003 16,052 .82 15,687 .42 365 .40
140 , TSAKOS ENERGY NAV 03/05/2002 01/14/2003 2,078 .93 2,100 .00 -21 07
260 . BLACK BOX CORP DEL COM 10/31/2002 01/15/2003 11,715 .08 11,153 .37 561 .7 1
390 . 1ST MIDWEST BANCORP IN C

DEL COM 04/30/2002 01/15/2003 1 0 ,404 .65 11,964 .90 -1,560 .2 5
55 0 . JOY GLOBAL INC COM 10/ 07/2002 01/15/2003 6,745 .32 41319 .44 2,425 .88

Totals

JSA

3F09 7 1 1 000

- ANW649 666U 04/02/2004 12 :38:53 26-09664 10 STATEMENT
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Date Date Gross Sales Cost or Other Short-term
Descri ption Acquired Sold Price Basis Gain/Loss

260, WASH FED INC COM 12/27/2002 01/15/2003 8,431,84 6,425 .19 6,65
20 . TSAKOS ENERGY NAV 03/05/2002 01/15/2 003 298 .99 300 .00 -1 .0 1

100 . EMMIS COMMUNICATIONS CORP 01/31/2002 01/16/2003 2,418 .56 2,211,56 207 .00
508 . WASH FED INC COM 1 2131/2002 01/16/2003 12,419 .66 12,586 .58 -166 .92
1900 . TSAKOS ENERGY NAV 03/05/2002 01/16/2003 28,404 .14 28,500 .00 -95 .86
360 . BLACK BOX CORP DEL COM 12/26/2002 01/17/2003 15,526 .55 17,571 .12 -2,044 .5 7
20 . 1ST MIDWEST BANCORP IN C

DEL COM 04/30/2002 01/17/2003 536 .00 615 .77 -79 .77
215 . BLACK BOX CORP DEL COM 12/31/2002 01/21/2003 9,159 .34 9,736,37 -577 .0 3

35 00 . ENTE.GRIS INC COM 02/20/2002 01/21/2003 41,611 .99 35,706 .67 5,905 .32
1021 . 1ST MIDWEST BANGQRP INC

DEL COM 10/31/2 002 01/21/2003 27,222 .60 28,477 .67 -1,255 .07
740 . CUMMINS INC 11/22/2002 01/22/2003 18,935 .13 20,939 .60 -2,004 .47
50, CUMMINS iNC 11/22/2002 01/22/2003 1,553 .65 1,761 .53 -207 .8 8

4960 . HELMERICH & PAYNE INC CUM 01/16/2003 01/22/2003 116,442 .40 126,385 .34 -9,943 .94
80 0 , CUMMINS INC 11/26/2 002 0 1 /2312003 20,608 .89 23,919 .44 -3,310 .55
800 . HYPERION SOLUTIONS CORP 06/24/2002 01123/2003 24,745 .33 13,028 .61 11,716 .7 2
50 . -TRIUMPH GROUP INC NEW COM 04/18/2002 01/23/2 003 1,357 .32 2,261 .61 -904 .2 9

2550 . ARCH COAL INC COM 08/30/2002 01/24/2003 45,889 .69 48,025 .21 -2,135 .5 2
1020 . CAMBREX CORP COM 08/29/20 02 0 1/24/2 003 24,690 .69 39,838 .58 -15,147 . 8 9

80 . TRIUMPH GROUP INC NEW COM 04/25/2002 01/24 /2403 2,152,33 3,352 . 00 -1,199 .6 7
100 . TSAKOS ENERGY NAV 03/05/2002 01/24/2003 1,494 . 95 1,500.00 -5 .0 5
700 . TRIUMPH GROUP INC NEW COM 04/26/2002 01/27/2003 1 8 ,234 .46 29,464 .82 -11,230 .3 7
1050 . UTD DEFENSE INDS INC COM 05/02/2002 01/27/2 003 25,107 .37 23,432 .96 1,674 .4 1
3023 . MYKROLIS CORP COM 03/18/2002 01/29/2 003 23,781 .21 38,331 .68 -14,55 0 ,47
504 . MYKROLIS CORP COM 03/18/2002 01/30/2003 3,872 .38 6,574 .97 -2,702 .5 9
478 . PEABODY ENERGY CORP CAM

COM STK 04/04/2002 01/30/2003 12,278 .44 13,670 .80 -1,392 .36
785 . MYKROLiS CORP COM 03/ 1 8/2002 01/31/2003 5,658 .81 10,362 .00 -4,703 .1 9
8 0 0 . PEABODY ENERGY CORP CAM

COM STK 05/31/2002 01/31/2003 20,483 .3 8 22,3 03,74 -1,820 .3 6
45 1 , MYKROLiS CORP COM 03/18/2002 02/03/2003 3,202,00 5,953 .20 -2,751,2 0
219, PEABODY ENERGY CORP COM

COM STK 06!28 /2002 02/03/2003 5,651,97 6,125 .48 -473 .5 1
799 . MYKROLIS CORP COM 03/19/2002 02/04/2003 5,608 .80 10 572 .60 -4,963 .80

Totals

JSA

3F097 1 1 000

ANW649 656U 04/02/2004 12 :38 :53 26- 0 9664 11 STATEMENT 6
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Date Date Gross Sales Cost or Other Short-term
Descri ption Acquired Sold Price Basis Gain/Loss

388, PEl-1BODY ENERGY CORP CO M

COM STK 08/29/2002 02/04/2003 9,874 .3 0 8,961 .62 912 .6 8
576 . GEN GROWTH PPTYS INC COM 01/16/2003 02/05/2003 29,478 .50 26,940 .06 2,538 .4 4
217 . GA GULF CORP COM PAR $0 .01 06/25/2002 02/05/2003 4,80 7 .40 5,582 .13 -774,7 3
900 . LINENS N THINGS INC COM 10/16/2002 02/05/2003 21,285 .70 18,012 .15 3,273 .5 5
613 . MYKROLlS CORP COM 03/19/2002 02/05/2003 4,569 .47 8,152 .90 -3,583 .4 3
652 . PEABODY ENERGY CORP COM

COM STK 08/29/2002 02/05/2 003 16,606,65 16,812 .67 -206,02
183 GA GULF CORP COM PAR $0 .01 06/25/2002 02/06/2003 3,381 .66 4,707 .51 -725 .85
136 . MYKROLIS CORP COM 03/19/2002 02/06/20 03 937 .61 1,808,80 -871 .1 9
363 . PEABODY ENERGY CORP COM

COM STK 08/29/2002 02/06/2003 8,959 .36 9,360 .42 -401 .0 6
248, TSAKOS ENERGY NAV 03/05/2002 02/06/2403 3,186,70 3,720 .00 -533 .3 0
1906 . ENTEGRIS INC COM 08/29/2002 02/10/2003 18,677 .47 21,232 .13 -2,554 .6 6

61 . MYKROLIS CORP COM 03/19/2002 02/10/2 003 423 .93 811 .30 -387 .37
943 . ODYSSEY RE HLDGS CORP COM 06/19/2002 02/10/2003 14,851 .80 15,758 .14 -906 .3 4
157 . RENAISSANCE RE HLDGS LTD 07/23/2002 02110/2 003 6,08 0 .43 5,209 .51 87 0 .5 8
272 . CORP OFFICE PPTYS TR COM 02/27/2002 02/11/2003 3,739 .23 3,203 .58 535 .65
794 . ENTEGRIS INC COM 08/29/2002 02/11/2003 7,773 .26 7,660 .20 113 .0 6
817, HERITAGE PPTY INVT TR INC 04/23/2002 02/11/2003 19,450 .71 19,712 .44 -261 .7 3
122 . MYKROLIS CORP COM 03/19/2002 02/11/2003 860 .07 1,622 .6 0 --762 .5 3

1257 . ODYSSEY RE HLDGS CORP COM 06/21/2002 02/11/2003 21,024 .44 21,759 .39 -734 .9 5
843 . RENAISSANCE RE HLDGS LTD 07/23/20 02 02/11/2003 33,164 .14 27,972 . 09 5,192 .0 5
395 . CORP OFFICE PPTYS TR COM 02/27/2 002 02/12/2003 5,394 .15 4,652 .27 741 .88

1083 . HERITAGE PPTY INVT TR INC 04/23/2002 02/12/2003 25,724 .26 26,130 .45 -406 .1 9
90, MYKROLIS CORP COM 03/19/2002 02/12/2003 628 .43 1,197 .00 -568 .5 7

172 . CORP OFFICE PPTYS TR COM 02/27/2002 02/13/2003 2,344 .21 2,025 .80 318 .4 1
608 . MYKROLIS CORP COM 03/19/2002 02/13/2003 4,236 .41 8,086 .40 -3,849 .9 9
797 . SPINNAKER EXPL CO CUM 0 8 /22/202 02/13/2003 14,725 .88 23,780 .78 -9,054 .90
556 . TSAKOS ENERGY NAV 03/05/2 002 02/13/2003 6,671,79 8,340 . 00 -1,668 .2 1
32 . CORP OFFICE PPTYS TR COM 02/27/2002 02/14/2003 437 .52 376 .89 60 .6 3

437 . CORP OFFICE PPTYS TR COM 02/27/2002 02/14/2003 5,964 .86 5,146,94 817 .9 2
1415 . SPINNAKER EXPL CO COM 09/25/2002 02/14/2003 26,026 .44 43,670 .92 -17,644 .48
417, TSAKOS ENERGY NAI! 03/05/2002 02/14/2003 5,019 .14 6,255 . 00 -1,235 .8 6
1211, ALEXANDER & BALDWIN INC 08129/2002 42/18l200 3 29,315 .48 30 012 .79 -697 .3 1

Totals

JSA
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Date Date Gross Sales Cost or Other Short-term
Desc ription Acquired Sold Price Basis Gain/Loss

676 . CORP OFFICE PPTYS TR COM 02/27/2002 02/18/2003 9,240 .91 7,961 .85 1,279 .06

1738 . SPINNAKER EXPL CO COM 01/16/2003 02/18/2003 31,452 .85 42,165 .42 -10,712 .5 7

731 . ALEXANDER & BALDWIN INC 11/26/2002 02/19/2003 17,648 .43 17,26,61 441 .82

100 . CAMBREX CORP COM 08/30/2002 02/19/2003 2,481 .14 3,885 .25 -1,404 .1 1

227 . CORP OFFICE PPTYS TR CQN! 02/27/2002 02/19/2003 3,113 .84 2,673 .58 440 .2 6

6330 . PEP BOYS-MANNY MOE & JACK 05/16/2002 02/19/2003 60,475 .62 115,102 .88 -54,627 .2 6
793 . SINCLAIR BROADCAST GROUP

INC CL A 04/30/2002 02/19/2003 7,443 .74 10,796 .00 -3,352 .2 6
650 . VERITY INC COM 07/08/2002 02/19/2003 9,990 .19 6,831 .64 3,158 .5 5
346 . ALEXANDER & BALDWIN INC 01/16/2003 02/20/2003 8,305 .16 8,823 .33 -518 .1 7

39 . ALEXANDER & BALDWIN INC 11/26/2002 02/20/2003 934 .68 918 .24 16 .4 4
19 . CAMBREX CORP COM 08/30/2002 02/20/2003 470 .28 738 .88 -268 .6 5

11 . CAMBREX CORP COM 08/30/2 002 02J20/2003 27 1 .69 427 .77 -156 .08

398 . CORP OFFICE PPTYS TR COM 02/27/2002 02/20/2003 5,453 .07 4,687 .6 0 765 .4 7

720 . FPIC INS GROUP INC COM 01/16/2003 02/20/2003 4,328 .36 8,633 .41 -4,305 .05
238 . PEP BOYS-MANNY MOE & JACK 05/22/2002 02/20/ 2003 2,272 .83 3,954 .98 -1,682 .1 5
423 . SlNCLAIR BROADCAST GROU P

INC CL A 05/30/2002 02/20/2003 3,968 .58 5,772 .68 - 1 , 8 04 . 1 0
850 . VERITY INC COM 07/09/2002 02/20/2 043 12,902 .95 8,672 .77 4,230 .1 8
385 . CAMBREX CORP COM 10/24/2002 02/21/20 03 9,530 . 88 13,199 .61 -3,668 .7 2
491 . CORP OFFICE PPTYS TR COM 02/27/2002 02/21/2 003 6,726 .49 5,782 .94 943 .55
534 . PEP BOYS-MANNY MOE & JACK 05/22/2002 02/21/2003 5,116 .90 8,772 .77 -3,655 .87
424 . SINCLAIR BROADCAST GROU P

INC CL A 05/27/2002 02/21/2003 3,986 . 1 5 6,045 .77 -2,059 .6 2
10 . CAMBREX CORP COM 10(24/2002 02/24/2003 244 .74 278 .55 -33 .8 1

173 . PEP BOYS-MANNY MOE & JACK 05/22/20 02 02/24/2003 1,620 .96 2,842 .11 -1,221 .1 5
1270 . SiNCLAIR BROADCAST GROU P

INC CL A 01/16/2003 02/24/2003 10,991 .38 16,032 .13 -5,040 .75
38 1 , CAMBREX CORP COM 11/26/2002 02/25/2003 9,166 .66 10,909 .05 -1,742 .3 9
550 . FOREST OIL CORP COM PAR 05/30/2002 02/25/2003 12,867 .46 15,634 .90 -2,767 .4 4
33 . PEP BOYS-MANNY MOE & JACK 05/22/2002 02/25/2003 3 04 .58 542 .14 -237 .5 6

437 . CAMBREX CORP COM 12/26/2002 02/26/2003 10,466 .00 12,918 .07 -2,452 .07
6 01, FOREST OIL CORP COM PAR 08/29/2002 02/26/2003 13,963 .87 15,676 .14 -1,712 .27
70 . TSAKOS ENERGY NAV 03/05/2002 02/26/2003 9 0 6 .47 1,050 .00 -143 .53

870, CAMBREX CORP COM 01/16/2003 02/27/2003 20 706 .24 25P803 .71 -5,097 .47
Totals
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Date Date Gross Sales Cost or Other Short-term
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8 . FOREST OIL CORP COM PAR 08/29/2002 02/27/2003 185 .60 21 0 .85 -25 .2 5
1200 . RYLAND GROUP INC COM 11/18/2002 02/27/2 003 48,578 .61 44,600 .76 3,977 .85
530 . TSAKOS ENERGY NAV 03/05/2002 02/28/2003 6,727 .03 7,950 00 - 1 ,222 .97
7373 . FAIRCHILD SEMICONDUCTO R

INTL INC COM 09/10/2002 03/03/2003 16,212 .85 15,140 .28 1,072 .5 7
76 . FOREST OIL CORP COM PAR 08/29/2002 03/03/2003 1,744 .14 2,003 .10 -258 .9 6
86 . TSAKOS ENERGY NAV 03/05/2002 03/03/2003 1, 1 33 .47 1,290, 00 - 1 56 .5 3
110 . BORG WARNER INC COM WARNER

INC @ 1 EFF 2-4-00 04/30/2002 03/04/2003 5,265 .51 6,761 .71 -1,496 .2 0
977 . FAIRCHILD SEMICONDUCTOR

INTL INC COM 09/1 0 /2002 03/04/2 003 10,877 .59 10,991 .25 -113 .6 6
47 . FILENET CORP COM 04/17/2002 03/04/2003 571 .03 777 .46 --206 .43

488 . FOREST OIL CORP COM PAR 08/29/2002 03/04/2003 11, 028,70 12,862 .03 -1,833 .3 3
327 . FOREST OIL CORP COM PAR 08/29/2 002 03/05/2 003 7,316 .17 8,618 .61 -1,302 .44
520 , PEP BOYS--MANNY MOE & JACK 05/23/2002 03/05/2003 4,484 .24 8,130 .11 -3,645 .87
808 . VERITY INC COM 07/10/2002 03/05/2003 13,136 .06 8,192 .16 4,943 .90
129, LAWSON SOFTWARE INC COM 07/08/2002 03/06/2003 554 .68 699 .21 -144 .5 3
254 . VERITY INC COM 07/19/2002 03/06/2003 4,128 .77 2,502 .14 1,626 .6 3

3230 . LAWSON SOFTWARE INC COM 07/31/2 002 03/07/2003 13,243 .24 17,314 .x5 -4,070 .8 1
223 . VERITY INC COM 07/19/2002 03/07/2003 3,657 .82 2,130 .36 1,527 .4 6
690 . TSAKUS ENERGY NAV 07/19/2002 03/07/2003 8,848 .01 10,023 .67 -1,175 .6 6
1610 . LAWSON SOFTWARE INC COM 08/29/2002 03/10/2003 7,086 .36 7,434 .91 -348 .5 5

26 . VERITY INC COM 07/19/2002 03/10/2003 425 .08 248 .38 176 .70
500 . BORG WARNER INC CUM WARNER

INC @ 1 EFF 2-4-00 08/29/2002 03/11/2003 22,347 .77 29,440 .97 -7,093 2 0
3070 . LAWSON SOFTWARE INC COM 10/30/2002 03/11/2003 13,840 .67 12,602 .12 1,238 .5 5
1290 . TRI UMPH GROUP INC NEW COM 07/31/2 002 03/11/2003 27,347 .82 52,458 .79 -25,110 .9 7
380 . TRIUMPH GROUP INC NEW COM 06/07/2002 03/11/2003 8,101 .35 16,174 .43 -8,073 .08
2779, LAWSON SOFTWARE INC COM 02/28/2003 03/12/2003 12,899 .72 16,030 .91 -3,131 .1 9
773 . MINERALS TECHNOLOGIES INC 0 7/08/2 002 03/12/2003 27,754 .95 38,558 .82 -10,801 .87
725 . PEP BOYS-MANNY MOE & JACK 05/3 0 /2 002 03/12/2003 5,577 . 40 11,2 8 6 .56 -5,709 .1 6
20 . TRIUMPH GROUP INC NEW COM 47/31/2002 03/12/2003 425 .71 796 .51 -370 .80

289 . VERITY INC COM 07/31/2002 03/12/2003 4,547 .9 1 3,259 .50 1,288 .4 1
460 . FAIRCHILD SEMICONDUCTOR

INTL INC COM 0 8125/2002 03/ 1 3/2003 5,071 .251 5 .123 .831 -52 .5 8
Totals

J SA
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Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Loss

86 . LAWSON SOFTWARE INC COM 02/28/2003 03/13/2003 395 .58 523 .04 - 1 27 .4 6

562 . MINERALS TECHNOLOGIES INC 07/08/2002 03/13/2003 2(},301 .35 27,313 .88 -7,012 .5 3

347 . PEP BOYS-NANNY MOE & JACK 06/14/2002 03/13/2003 2,388 .53 5,516 .23 -3,127 .7 0

82 0 . TRIUMPH GROUP INC NEW COM 10/24/2 002 03/13/2003 6,750 . 1 9 10,088 .84 -3,338 .6 5

2200 . VERITY INC COM 11/22/2002 03/13/2003 37,001 .34 24,324 .70 12,676 .6 4

1 2 9 . MINERALS TECHNOLOGIES INC 07/19/2002 03/14/2003 4,658 .05 6,131 .72 -1,473 .6 7

12 0 0 . RYDER SYS INC COM 08/29/2002 03/14/2003 25,799 .70 32,214 .30 --6,414 .6 0

320 . TRIUMPH GROUP INC NEW COM 11/26/2002 03/14/2003 6,798 .67 9,059 .23 -2,260 .5 6

1922 . VERITY INC COM 02/28/2003 03/14/2003 3 0 ,53 8 .11 27, 840 .61 2,697 .5 0

700 . FILENET CORP COM 05/30/2002 03/17/2003 7,894 .22 11,767 .58 -3,873 .3 6

1516 . MINERALS TECHNOLOGIES INC 01 /16/2003 03/17/2003 52,852 .53 58,526 .43 -5,673 .9 0

3372 . PEP BAYS-NANNY MOE & JACK 08/29/2002 03/17/2003 23,050 .29 50,753 .63 -27,703 .3 4

39 0 . TRIUMPH GROUP INC NEW CAM 12/26/2002 03/17/2003 8,151 .73 11,375 .20 -3,223 .4 7

730 . TRIUMPH GROUP INC NEW COM 01/16/2003 03/17/2003 15,568 .39 22,297 .36 -6,728 .97

1 804 . CHES ENERGY CORP COM 07/03/2002 03/18/2003 13,132 .58 12,887 .67 244 .9 1

903 . FILENET CORP CAM 06/05/2002 03/18/2003 9,973 .23 13,353 .25 -3,380 02

1429 . FOREST OIL CORP COM PAR 1 1/29/2002 03/18/2003 28,557 .98 37,158 .67 -8,600 .6 9
1978 . PEP BUYS--NANNY MOE & JACK 08/29/2002 03/18/2003 14,195 .67 28,562 .12 --14,388 .4 5
600 . PIONEER NAT RES CO COM STK 04/30/2002 03/18/2003 14,270 .57 14,078 .25 192 .3 2
901 . FOREST OIL CORP COM PAR 01/16/2003 03/19/2003 18,012 .60 24,390,5 -6,377 .9 4

1568 . PEP BOYS-NANNY MOE & JACK 09/25/2002 03/19/2003 11,559 .88 22,454 .12 -10,894 .2 4
989 . PEP BOYS-NANNY MOE & JACK 09/30/2002 03/20/2003 7,268 .92 12,272 .59 -5,003 .6 7

1978 . PEP BOYS-NANNY MOE & JACK 12/31/2002 03/21/2003 15,331 .01 23,249 .49 -7,918 48
365 . PROVIDENT FNCL GROUP IN C

COM STK 06/26/2002 03/21/2003 7,977 .02 10,946 .54 -2,969 .5 2
120 . MRO SOFTWARE INC COM 06103/2002 03/24/2003 1,053 .29 1,566 .00 -512 .7 1
640 . MRO SOFTWARE INC COM 06/07/2002 03/24/2 003 5,663 .85 8,009 .59 -2,345 .74
527 . PEP BOYS-MANNY MOE & JACK 01/16/2003 03/24/2003 3,934 .01 6,127 .91 -2,193 .9 0
1600 . MRO SOFTWARE INC CUM 06/27/20 02 03/25/2003 13,519 .65 18,727 .87 --5,208 .22
368 . PEP BOYS-NANNY MOE & JACK 02/28/2 0 03 0 3/25/2 003 2,760 .36 4,175 .40 -1,415 .0 4
1138 . ENTEGRIS INC COM 09/27/2 002 03/26/2003 12,659,93 9,486 .73 3,173 .2 0
341 . ENTEGRIS INC COM 09/30/2002 03i26/2003 3,739 .68 2,625 .69 1,113 .9 9
189 . ENTEGRIS INC COM 08/29/2 002 03/26/2003 2,0 8 3 .33 1,823,4 0 264 .99

2736 . ENTEGRIS INC COM 10/28/2002 03/27/2003 30,237 .23 19,268 .32 10,96 8 .9 1
348 . ENTEGRIS INC COM 10/29/2002 03/28/2003 3,816 .62 2,493 .41 1,323 .2 1

Totals
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Date Date Gross Sales Cost or Other Short tee m

Desc ription Acquired Sold Price Basis Gain/Los s

,s 1 SPHr P I UN CORP CUM CUM 51 K

1~; IN # US8484201053 04/17/2 002 03/ 3 1/2003 122 45 367 68 24523

25 17 ARCH COAL INC COM 12/30/2002 04! 01/2003 47,237 59 46,621 86 615 7 3

345 . M H O S OFfWI-1RE INC CUM 07/08/2002 04/01/2003 2,442 .86 3,707 85 -1,264 9 9

59 SPHLRION CORP COM COM STK

ISIN# US8484201053 04/17/2002 04/01/2003 233 57 699 78 -466 2 1

788, ARCH CO A L INC COM 01/16/2003 04/02/2003 14,898 88 1 6, 9 01 . 51 -2,002 6 3

2407 MRU SO F TWARE INC COM 07/11/2002 04/ 02/2003 17,931 .30 22,222 .70 4,291 4 0

925 RYLAND GROUP INC COM 12/26/2002 04/02/2003 42,977 .65 34,552 67 8,424 .9 8

91 S P E-ILR I ON CORP COM CUM SI K
ISIN# US8484201053 04/17/2 002 04/02/2003 368,88 1,079 31 -71 0 4 3

455 . 1L-REX CORP NEW CUM 02/05/2003 04/02/2003 6,199 76 5,290 .74 909 02

36 ODYSSEY FEE HLDGS CORP CQM 06/24/2002 04/03/2003 714 56 623 .59 90 9 7

40 S P H=R I pN CORP CQM COM STK

ISIN# US8484201053 04/17/2002 04/03/2003 168 50 474 .42 305 92

233, 1 ERF_X CORP NEW COM 02/05/2003 04/03/2003 4,005 .21 3,415 .94 589 .2 7

.2 CNH GLOBAL NV COM STK 10/09/2002 04/03/2 0 03 1 .16 3 .31 -2 .1 5

135 c MMIS COMMUNIC/1T' IONS CORP 0 5/30/2002 0 4/ 04/2003 2,249 58 3,951 .17 -1,701 5 9

301, EMMIS COMMUNICATIONS CORP 04/30/2002 04/04/2003 5,014 33 8,882 .49 -3,868 .1 6

1683 FAIRCHILD SEMICONDUCTOR
INTL INC COM 10/04/2002 04/04/2003 18,427 .64 13,924 74 4,502 .90

111 . ODYSSEY RE HLDGS CORP COM 06/24/2002 04/ 04/2003 2,114 64 1,923 .63 191 0 1

6 50 . REEBOK INTL COM 05/30/2002 04/04/2003 21,453 02 18,062 39 3,390 .6 3

42 . SFHERION CORP CUM COM ST K
ISIN# US8484201053 04/17/2002 04/04/2003 176 .63 498 .15 -321 .52

4 9 . TEREX CORP NEW C OM 02/05/2003 04/04/2003 672 .24 571 27 100,97

7 00 BRUNSWICK CORP CUM 06/26/2002 04/07/2003 13,991 .85 19,111 .42 -5,119 57

4115, EMMIS COMMUNICATIONS CORP 02/28/2003 04/07/2003 69,351 .36 72,889 .32 -3,537 .96

148, ENTEGRIS INC COM 10/29/2002 04/07/2003 1,620 52 1,059 .50 561 .0 2

527 . FAIRCHILD SEMICONDUCTOR

INTL INC COM 10/04/2002 04/07/2003 5, 8 901 .74 4,039 .40 1, 851,3 4

42 . ODYSSEY RE HLDGS CORP CUM 0 6/24/2002 04/07/2003 815 .47 727 .86 87 .6 1

844 . SPHERION CORP COM COM ST K

ISIN# US8484201 053 07/19/2002 04/07/2003 3,465 .55 9,669 .16 -6,203 .6 1

213 . TEREX CORP NEW 0L's 03/31/2003 04/07/2003 2,984 .65 2,649 .23 335,42

Totals
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Date Date Gross Sales Cost or Other Short-ter m

Description Acquired Sold Price Basis Gain/Loss

35 6 5 T FF;L!( CORP NSW CLM 03/31/2003 OZ I/0-7/2003 50, 2 15 25 40 , 344 88 9,87 0 3 7

252 BERKLEY W R CORP COM 11/19/2002 04/08/2003 10,618 .20 9,404 .64 1,21 3 5 6

5 90 FAIRCHILD SEMICONDUCTO R

INIL INC COM 10/04/2002 04/08/2003 6,272 11 4,522 .29 1,-749 .8 2

1 1 3 ODYSSEY RE HLDGS CORP COM 06/24/2002 04/ 08 /2003 2,149 .03 1,958 .21 190 82

1152 SPHERION CORP COM COM 5TK

ISIN# US8484201053 09/27/2002 04/08/2003 4,780 .57 8,799 .56 4,018 .9 9
121 EVEREST RE GROUP COM 07/19/2002 04/ 08/2003 7,071 .19 7,836 .74 -765 .5 5
565 PLATINUM UNDERWRITER S

HLDGS INC CUM USD0 .01 10/28/2002 04/08/2003 14,133 99 12,712 50 1,421 .4 9
362 RI Nl11SSANCC RE HLDGS LTD 07/23/2002 04/08/2003 14,740 .41 12,011 74 2,728 .6 7

316 ARGOSY GAMING CO CUM 05/30/2002 04/09/2003 6,315 .94 11,921 .34 5,605 .4 0

24 BERKLE Y W R CORP COM 11/19/2002 04/09/2003 1,018 39 895 .68 122 7 1

98 ODYSSEY RE HLDGS CORP CUM 06/24/2002 04/09/2003 1,892 .14 1,694 .65 197 .4 9
855 . SPHERION CORP CUM COM STK

ISIN# US8484201053 10/24/2002 04/09/2003 3,411 .28 5,826 .19 2,414 .9 1
1266 PLATINUM UNDERWRITERS

HLDGS INC CUM USD0 .01 10/29/2002 04/09/2003 31,437 60 29,962 .65 1,474 9 1
557 . RENAISSANCE RE HLDGS LTD 07/23/2002 04/09/2003 22,854 97 18,482 .15 4,372 .8 2
2174 ARGOSY GAMING CO COM 02/28/2003 04/10/2 003 40,992 .10 48,229 .90 -7,237 .80

60 BERKLEY W R CORP COM 11/19/2002 04/10/2003 2,517 .28 2,239 .20 278 08
1070, GIBRALTAR STL CORP COM 03/31/2003 04/10/2003 18,135 .63 20,916 .33 -2,78 0 7 0
696 Sf'HERION CORP COM COM ST K

ISIN# US8484201053 12/26/2002 04/10/2003 2,824 .92 4,280 .07 --1,455 .1 5
1059 PLATINUM UNDERWRITER S

HLDGS INC COM USD 0 . 0 1 11/25/2002 04/10/2 003 25,691 . 81 26,186 .98 -495 .1 7
429 RENAISSANCE RE HLDGS LTD 08/29/2002 04/10/2003 17,591 .26 14,748 .32 2,842 .9 4
388 E3ERKLEY W R CORP COM 11/19/2002 04/11/2003 16,300 .12 14,48 0 .16 1,819 .9 6

6117 . SPHERION CORP COM COM ST K
ISIN# US8484201053 02/2 8 /2 0 03 04/11/2003 24,163 .45 37,513 .53 -13,350 .08

222 RCNAISSANCC RE HLDGS LTD 08/29/2 002 04/11/2003 9,106 .83 7,650 .96 1,455 .87
43, BE RKL E Y W R CORP COM 11/19/2002 04/14/2003 1,812 .39 1,604 .76 207 .6 3

320 . RENAISSANCE RE HLDGS LTD 08/29/2002 04/14/2003 13,103 . 8 9 11,028 .41 2,075,48
1023 . PLATINUM UNDERWRITERS

HLDGS INC COM USD0 .01 01/16/2003 04/15/2003 25 419 .33 26,427 .82 1 008 .4 9
Totals
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1F) i Wi CORP NEW 0UM 1 0 / 1 6 / 2002 04 / 1 6 / 2003 7, 66 i 72 (3,267,12 1 , 4006 0

4900 LABPANCHL & CO INC CUM
ISl N US554471025 04/17/2003 04/17/2003 81 58 .59 99,995 41 -18,336 .8 2

132 RAYONIER INC REIT 04/18/2002 04/ 1 7/2003 6,128 .27 7,509 73 1,381 4 6

3 33 UGI CORP NSW COM 10/16/2002 04/17/2003 11,671 .11 9,421 .5-7 2,24 9 5 4

1083 PLATINUM UNDERWRITERS

HLDGS INC COM USD0 .01 03/31/2003 04/17/2003 26,138 .71 25,971 35 1 6 7 .3 6

11/5, IMATION CORP COM 01/13/2003 04/21/2003 44,397 .40 46,732 .45 -2,335 .0 5

250, RAYONIER INC REIT 06/28/2002 04/21/2003 11,751,59 13,264 .33 -1,512 .6 4

166 . UGI CORP NEW CUM 10/16/2002 04/21/2003 5,049 .75 4,083 .50 966 .2 5

40 PLATINUM UNDERWRITERS

NLDGS INC CUM USU0 .01 03/31/2003 04/21/2003 963 .95 1,019 29 55 .3 4

22 GREAT LAKES RFIT 05/30/2002 04/22/2 003 323 78 377 70 -53 .92
?'32 IMATION CORP COM 02/28/2003 04/22/2003 8,530 .24 9,036 58 -506 3 4
1700 . PUGET ENERGY INC NEW CUM 07/09/2002 04/22/2003 36,991 .28 35,290 .77 1,70 ,5 1

260 PLATINUM UNDERWRITERS
HLDOS INC COM USD0 .01 03/31/2003 04/22/2003 6,486 .69 6,625 .37 -138 .6 8

742 GREAT LAKES REIT 02/28/2003 04/23/2003 10,925 .65 12,3 8 9 .65 -1,464 .0 0

347, IMAiIUN CORP CUM 03/31/2003 04/23/2003 12,413 .30 12,887 .16 -473,86

616 ODYSSEY RE HLDGS CORP COM 06/25/2002 04/23/2003 13,448 .55 10,715 .98 2,732 .5 7
1200 . REEBOK INTL CUM 09/27/2 002 04/23/2003 38,269 .56 31,976 .54 6,293 .0 2

850 RYLAND GROUP INC COM 03/31/2003 04/23/2003 44,534 .00 33,280 .01 11,253 9 9
489 . ODYSSEY RE HLDGS CORP COM 06/25/2002 04124/2 003 10,462 78 8,554 .86 1,907 .9 2
1310 . CHIPPAC INC CL A 06/26/2002 04/25/2003 5,824 .12 6,394 .64 -570 .5 2

20 . ODYSSEY RE HLDGS CORP COM 06/25/2002 04/25/2003 417 .87 349 .89 67 .98
1465 . CHIPPAC INC CL A 06/28/2002 04/28/2003 6,714 .80 7,615 .77 -900 .9 7
336 . COVENTRY HLTH CARE INC COM 01/16/2003 04/28/2003 11,557 .61 9,146 .19 2,411 .4 2
34 . ODYSSEY RE HLDGS CORP COM 06/25/2002 04/2 8 12003 715 .86 591 . 60 124 .06

288 . ODYSSEY RE HLDGS CORP COM 08/25/2002 04/28/2003 6,145 .89 5,029 .65 1,116 2 4
312 . PIONEER NAT RES CO CUM STK 06/28/2002 04/28/2003 7,694 .77 7,825 .41 -130 .6 4
115 . CHIPPAC INC CL A 07/02/2002 04/29/2003 537 .05 674 .32 -137 .27
7 54 COV ENTRY HL 'TH CARE INC COM 0 1/16/20 03 04/ 29/ 2003 29,170 .37 20,796 .6911 8,373 .6 8
451 . ODYSSEY RE HLDGS CORP COM 06/25/2002 04/29/2003 9,774 .86 8,021 .40 1,753 .46

38 ODYSSEY RE HLDGS CORP GSM 06/26/2002 04/29/2003 806 62 656 .08 150 .54
13 . PIONEER NAT RES C U COM STK 11/25/2002 04/29/2003 311 .46 314.74 -3 .2 8

Totals
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Sc~lL-uule u LOtail of short-term Capital Gains anu Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Pnce Basis GanLoss

1 ~ 7 5 PIONEER NAT RLS CO CUM STK 11 /25/2002 04 /29/2003 28, 139 93 28,380 03 240 .1 0

19 ODYSSEY P E HL DGS C;URP CUM U6 / 26 / 2002 04/3012003 400 48 324 52 75 9 6

1 :21, ODYSSEY RE HLDGS CORP COM 08/29/2002 05/01/2003 34,321 ,27 26,804 .09 7,517 .1 8

14 . ODYSSEY RE HL OGS CORP CUM 06/26l2002 05/01/2003 295 .24 239 .12 56 1 2

224 PFABODY ENERGY CORP COM
CO MSTK 12 1 27/2002 05/01/2003 61,022 .60 59,128 .75 1,893 . 8 5

384 . PROGRESS SOFTWARE CORP COM 01/24/2003 0 5/01/2003 7,391 84 5,389 .25 2, 00 2 5 9

971 PEABODY ENERGY CORP COM

COM STK 04/30/2003 05/02/2003 26,441 .52 27,493 .39 -1,051 8 7

258 . PROGRESS SOFTWARE CORP COM 01/24/2003 05/02/2003 4,885 83 3,620 .90 1,264 9 3

375 . KENNAMETAL INC CAP 03/28/2003 05/05/2003 11,925 04 10,633 20 1, 291 . 8 4

5585 #REOR G/UAK TECH CASH & STK

MERGEf? TO ZORAN CORP SE C 04/03/2003 05/05/2003 29,460 .59 22,814 .42 6,646 1 7

12 58 f'000RCSS SOFTWARE CORP COM 0 1/29/2003 05/05/2003 23,958 36 17,657 22 6,301 .1 4

744 . FiMKEN CO COM 02/11/2003 05/05/2003 13,115 80 11,085 60 2,030 .2 0

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 3634914 .00 3964771 00 -329,857 .0 0

POST -MAY 5TH CAPITAL GAINS (LOSSES )

3700 . BE ARINGPOINf INC COM 03/21/2003 05/06/2003 33,121 .95 23,495 .00 9,626 95

290 0 HERCULES INC VTG COM 01/10/2003 05/06/2003 29,157 84 27,248 82 1,909 .02

538 . KENNAMETAL INC CAP 04/01/2003 05/06/2003 17,240 .10 15,093 .58 2,146 5 2

601 MILLENNIUM CHEMICALS IN C

COM STK 02/19/2003 05/06/2003 7,703 .49 6,613 34 1,09 0 1 5

1473 PHOTRONICS INC COM 07/19/2 002 05/06/2003 20,208 .61 19,416 .46 792 .1 5

736 . SP/-1RT-E CH CORP COM NEW 05/24/20 02 05/06/2003 17,122 .60 16,891 .30 231 .3 0

1329 . TIMKEN CO COM 02/11/2003 05/06/2003 23,536 .81 19,802 .1 0 3,734 .7 1

226 KENNAMETAL INC CAP 04/01/2003 05/07/2003 7,233 .06 6,335 .60 897 .4 6

511 . MILLENNIUM CHEMICALS IN C
COM STK 02/19/2003 05/07/2003 6,303 .04 5,622 .99 680 05

3697 . #R E ORG/OAK TECH CASH & 5-T K

MERGER TO ZORAN CORP SEC 04/04/2003 05/07/2003 20,702 .22 15,260 .76 5,441 .4 6

1852 . PHOTRONICS INC COM 07/25/2002 05/07/2003 25,1 08,61 23,196 .49 1,912 .1 2

123 . SPARTECH CORP COM NEW 05/24/2002 05/07/2003 2,863 .531 2,835 15 28 .38

Totals
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Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

1127 . TIMKEN CO COM 03/31/2003 05/07/2003 19,738 .93 17,205 .79 2,533 . 1 4
245 . KENNAMETAL INC CAP 04/01/20 03 05/08/2003 7,708 .82 6,868 .23 840 .5 9
409 . MILLENNIUM CHEMICALS IN C

COM STK 02/19/2003 05/08/2003 4,948 .33 4,500 .60 447 .7 3
2513 . #REORG/OAK TECH CASH & STK

MERGER TO ZORAN CORP SEC 04/30/2003 05/08/2003 13,907 .79 11,137 .43 2,77 0 .3 6
341 . SPARTECH CORP COM NEW 05/24/2002 05/08/2003 7,900 .35 7,860 .05 40 .3 0
214 . KENNAMETAL INC CAP 04/30/2003 05/09/2003 6,756 .79 6,579 .74 177 .05
679 MILLENNIUM CHEMICALS INC

COM SIX 02/19/2003 05/09/2003 8,410 .98 7,471 .65 939 .3 3
518 . C CORNET CORP COM 02/10/2003 05/12/2003 1,685 .53 2,004 .66 -319,1 3
324 . ODYSSEY RE HLDGS CORP CUM 08/29/2002 05/12/2003 6,592 .77 5,459 . 04 1,133 .7 3
565 . PROGRESS SOFTWARE CORP COM 01/29/2003 05/12/2003 10,722 .46 7,934 .63 2,787 .8 3
1200, EVEREST RE GROUP QOM 10/30/2002 05/12/2003 8 3,790 .03 56,099 .05 27,690 .98
800 . RENAISSANCE RE HLDGS LTD 1 0 /24-/2 0 02 05/12/2003 36,598 .20 28,90 1 .48 7,696 .72
26 . C CORNET CORP COM 02/10/2003 05/13/2003 85 .14 1 00 .62 -15 .4 8

431 . C CORNET CORP COM 02/10/2003 05/13/2003 1,404 .39 1,669 .55 -265 .1 6
90 ODYSSEY RE HLDGS CORP COM 08/29/2 002 05/13/2003 1,819 .26 1,516,4 0 302 .8 6

635 . PR OGRESS SOFTWARE CORP COM 01/30/2003 05/13/2003 11,959 .91 8,898 .18 3, 0 61 .7 2
156 . C CORNET CORP COM 02/10/2 003 05/14/2003 513 .41 608 .06 -94 .6 5
28 . #R E ORG/CROWN AMERICAN

REALTY TRUST STOCKMERGER 07/31/2002 05/14/2003 298 .46 240 .59 57 .87
1002, #REORG/CROWN AMERICA N

REALTY TRUST STOCKMERGER 06/03/2002 05/14/2003 10,620 .70 8,129 .17 2,491 .5 3
4603 . #REORG/CROWN AMERICA N

REALTY TRUST STOCKMERGER 07131/2 002 05/14/2003 48,904 .58 37,422 .04 11,482 .5 4
43 . ODYSSEY RE HLDGS CORP COM 08/29/2002 05/14/2003 863 .39 724 .50 138 .8 9

306 . C CORNET CORP COM 02/11/2003 05/15/2003 982 . 82 1,238 . 84 -256 .02
40 1 7 . #LR E ORGlCRDWN AMERICAN

REALTY TRUST STOCKMERGER 02/28/2 003 05/15/2003 41,131 .74 36,253 .79 4,877 .95
1 1 1 . ODYSSEY RE HLDGS CORP COM 08/29/2002 05/15/2003 2,216 .58 1,870 .23 346 .3 5
500 . BURG WARNER INC COM WARNE R

INC @ 1 EFF 2-4-00 09/27/2002 05/16/2003 28,400,56 29,053 .56 -653 .00
13 . C CORNET CORP COM 02/11/2003 05/16/2003 41 .59 52 65, -11 .06

111 . ODYSSEY RE HLDGS CORP COM 08/29/2002 05/16/2003 2,194 .84 1"870 .231 324 .6 1
Totals
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Date Date Gross Sales Cost or Other Short-term

Desc ri ption Acquired Sold Price Basis Gain/Loss

115 . C CORNET CORP COM 02/11/2003 05/18/2003 351 .22 465 .75 -114 .5 3

382 . UTD DEFENSE INDS INC COM 07/31/20 02 05/19/2003 9,7 8 4 .20 8,309 .09 1,475 .1 1

332 . C CORNET CORP COM 02/11/2003 05/20/2003 1,003 .75 1,3 4 .60 -340 . 85

1 . LAWSON SOFTWARE INC COM 02/28/2003 05/20/2003 4 .94 6 .08 -1 1 4

5 18 . PROGRESS SOFTWARE CORP COM 02/28/2003 05/20 /2 003 9,976 .26 7,799 .73 2,176 .5 3

103 . UTD DEFENSE INDS INC COM 08/29/2002 05/20/2003 2,634 .96 2,304 .33 330 .6 3

494 . C CORNET CORP COM 02/12/2003 05/21/2003 1,497 .33 1,994 .38 -497 .05

951 . KNIGHT TRADING GROUP IN C

CL A COM 02/03/2003 05/21/2003 5,001 .54 5,025 .65 -24 1 1

2962 . ME -TRIS COS INC COM 05/15/2003 05/21/2003 12,771 .16 13,997 .52 -1,220 .3 6

586 . ODYSSEY RE HLDGS CORP COM 0 8 /29/2002 05/21/2003 11,373 .25 9,873 .46 1,499 .7 9

1023 . PROGRESS SOFTWARE CORP COM 03/19/2 003 05/21/2003 19,299 .31 16,684 .80 2,614 .5 1

31 . UTD DEFENSE INDS INC COM 08/29/2002 05/21/2003 785 .62 700 .44 85 .1 8

4297 . C CORNET CORP COM 03/28/2003 05/22/2003 12,675 .54 16,652 .18 -3,976 .6 4

490 . C CORNET CORP CUM 03/31/2003 05/22/2003 1,455 .23 1,644 .84 -189 .6 1

4177, KNIGHT TRADING GROUP IN C

CL A COM 02/05/2003 05/22/2003 22,134 .54 22,106 .40 28 .1 4

572 . KNIGHT TRADING GROUP IN C

CL A COM 02/03/2003 05/22/2003 3,020 .01 3,022 .79 -2 .7 8

1638 . METRIS COS INC COM 05/15/2003 05/22/2003 7,496 .44 7,740 .70 -244,2 6

168 . ODYSSEY RE HLDGS CORP CUM 08/29/2002 05/22/2003 3,303 .93 2,830,6 1 473 .3 2

534 . PROGRESS SOFTWARE CORP COM 04/29/2003 05/22/2 003 10,129 .93 9,711 .05 418 .88

985 . PROGRESS SOFTWARE CORP COM 03/19/2003 05/22/2003 18,688 .51 16,178 .48 2,510 .0 3

107 . ODYSSEY RE HLDGS CORP COM 08/29/2002 05/27/2003 2,102 .65 1,802 .83 299 . 8 2

64 . UTD DEFENSE INDS INC COM 08/29/2002 05/27/2 003 1,596 .72 1,4d6 . 07 150 .6 5

600 . FERRO CORP COM 06/26/2002 05/28/2003 14,410 .48 17,52 0 .58 -3,110 .1 0

560 . ODYSSEY RE HLDGS CORP COM 09/25/2002 05/28/2003 11,024 .98 9,533 .15 1,491 .8 3

1162, PHOTRONICS INC COM 08/19/2002 05/2 8 l2003 19,036 .96 14,644 .71 4,392 .2 5
213 . PIONEER NAT RES CO COM STK 11/27/2002 05/28/2003 5,479 .87 5,134 .04 345 .83
638 . PHOTRONICS INC COM 08/29/2 002 05/29/2003 1 0 ,470 .29 8,115 .04 2,355 .2 5

1178, PIONEER NAT RES CO COM STK 03/31/2003 0 5/29/2003 29,877 .50 30,170 .62 -293 .1 2

235 . PIONEER NAT RCS CO COM STK 12/26/2002 05/29/2003 5,980 .46 5,974 .42 6 .0 4
800 . UTD DEFENSE INDS INC COM 08/29/2002 05/29/2003 19,685 .63 18,075 .92 1,609 .7 1

2466 . FILENET CORP COM 07/19/2002 05/30/2003 41,1 02 .84 34,349 .34 6,753 .50

1 1 31, ULTRATECH INC EFF 06-1 0-03 11/01/2002 06/02/2003 20,001 .13 14 155 .31 5,845 .82

Totals
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

877 . AGRIUM INC COM 03/11/2003 06/03/2003 9,655 84 9,252 35 403 .4 9

137 . #REORG/BRIO SOFTWARE INC 05/15/2003 06/03/2 003 377 .33 347 .86 29 .47

252 . CAPSTONE TURBINE CORP COM

STK ISIN# US14067D1028 05/15/2003 06/ 0 3/2 003 3,295 .08 3,290 .19 4,89

1664 . GA GULF CORP COM PAR $0 .01 07/09/2002 06/03/2003 34,112 .23 42,748 .95 -8,636 .72

3092, IMC GLOBAL INC 05/16/2003 06/03/2003 24,635 .58 30,599 .67 -5,964 .0 9

152 . JLG INDS INC COM 05/15/2003 06/03/2003 1,078 .1 8 945 .61 132 .5 7

368 . KNIGHT TRADING GROUP INC
CL A COM 02/06/2 003 06/03/2003 2,189 .49 1,958 .06 231 .4 3

743 . MERISTAR HOSPITALITY COR P
REIT 05/15/2 003 06/03/2003 3,879 .38 3,856 .24 23 .1 4

949 . PARKER DRILLING CO COM 05/14/2003 06/03/2003 2,562 .93 2,403 .72 159 .2 1

474 . READ-RITE CORP COM NEW 05/15/2003 06/03/2003 7Q4 .18 6 1 9 .66 84 .5 2

288 . RELI ANT RES INC COM 05/14/2003 06/03/2003 1,828 .71 1,700 .50 128 .2 1

4087 . RETEK INC COM STK 03/10/2003 06/03/2 0 03 27,159 .69 17,578 .11 9,581 .5 8

126 . SERVICE CORP INTL COM 05/14/2003 06/03/2003 519 .72 490 .00 29 .7 2

640 . SIERRA PAC RES NEW COM 05/14/2003 06/03/2003 3,439 .19 3,022 .02 417 .1 7

87 ULTRATECH INC EFF 06-10-03 11/04/2002 06/03/2 003 1,518 .51 825 .76 692 .7 5

76 0 . O MI CORP NEW COM 05/16/2003 06/03/2003 4,276 .31 4, 1 60 .45 115 .86

19 8 0 . AGRIUM INC COM 03/11(2003 06/04/2003 21,734 . 82 20,889 .00 845 .82

459 . #REORG/BRIO SOFTWARE INC 05/15/2 0 03 06/04/20 03 1,256 .27 1,165 .44 90 .8 3

1892 . CAPSTONE TURBINE CORP COM

STK ISIN# US14067D1 028 05/15/2003 06/04/2003 2,451 .34 2,462 .44 -11 .1 0

241 0 , #REORG/COBALT CORP .CASH &

STK MERGER INTO WELLPOIN 04/30/2003 06/04/2003 48,980 .95 35,439 .24 13,541 .7 1

236, GA GULF CORP COM PAR $0 .01 07/09l2 002 06/04/2003 4,841 .90 6,028 .74 -1,186 .84

5 69 . JLG INDS INC COM 05/15/2003 06/ 04/2 003 4,130 .74 3,539,80 590 .94

5 93 . KNIGHT TRADING GROUP IN C

CL A COM 02/06/2003 06 /04/2003 3,578 .59 3,145 .15 433 .4 4

713 . MATRIXONE INC COM 05/15/2003 06/04/2003 3,346 .16 2,755 .82 590 .3 4

596 . MEPISTAR HOSPITALITY COR P

REIT 45I15/2 003 06/04/2003 3,233 .50 3,093 .30 140 .20

700 . METRIS COS INC COM 05/15/2003 06/04/2003 4,092 .91 3,307 .99 784 .92

251 . ON SEMICONDUCTOR CORP COM 05/15/2003 06/04/2003 627 .90 484 .43 143 .47

2185 . PARKER ❑RILLING CO COM 05/15/2003 06/04/2003 5,945 .311 5,583 .74 361 .57

Totals
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oc neau ie u ueiaii or snort -term Lapitai gains and posses

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

203 . READ--RITE CORP COM NE W 05/15/2003 06/04/2003 309 .49 265 .38 44 .1 1
576 . RELIANT RES INC COM 05/14/2003 06/04/2 003 3,720 .78 3,400 .99 319 .7 9
7142 . RETEK INC COM STK 03/10/2003 06/04/2003 7,92 8 .87 4,873 .49 3,055 .3 8

369 . SERVICE CORP INTL COM 05/14/2003 06/04/2003 1,506 .47 1,435 .00 71 .4 7

677, SIERRA PAC RES NEW COM 05/14/2 003 06/04/2003 3,690 .62 3,196 .73 493 .8 9
574 . OMI CORP NEW COM 05/16/2003 06/04/2003 3,153 . 06 3,216 .58 -63 .5 2
343 . ACTIVE PWR INC COM 05/15/2003 06/05/2003 609 .75 61 0 .71 - 0 .9 5
242 . AGRIUM INC COM 03/11/2003 06/05/2003 2,674 .07 2,553 .10 120 .9 7
1010 . #REORG/BRIO SOFTWARE INC 05/16/2003 06/05/2003 2,505 .08 2,618 .46 -113 .3 8
2068 . CAPSTONE TURBINE CORP COM

STK ISIN# US14067D1028 05/15/2003 06/ 05/2003 2,674 .21 2,691 .50 -17 .2 9
3200 . FAIRCHILD SEMICONDUCTOR

INTL INC COM 10/07/2002 06/05/2003 46,004 .24 24,491 .49 21,512 .75
308, I MC GLOBAL INC 05/16/2003 06 /05/2 003 2,232 .98 3,013 .59 -780 .6 1
612 . JLG INDS INC COM 05/15/2003 06/05/2003 4,424 .12 3,807 .31 616 .8 1
593 . KNIGHT TRADING GROUP IN C

CL A COM 02/06/2003 06/05/2003 3,768 .93 3,145 .15 623 .7 8
858 . MATRIXONE INC COM 05/15/2003 06/05/2003 3,990 .20 3,316 .25 673 .9 5
550, MERISTAR HOSPITALITY COR P

REIT 05/15/2003 06/05/2003 2,997 .35 2,854 .56 142 .7 9
351 . METRIS COS INC COM 05/15/2003 06/05/2003 2,268 .61 1,658 .72 609 .8 9
265 . ON SEMICONDUCTOR CORP COM 05/15/2003 06/05/2003 662 .46 511 .45 151 .0 1
1437, PARKER DRILLING CO COM 05/15/2003 06/05/2003 3,930 .44 3,757 .18 173 .26
1355 . READ--RITE CORP COM NEW 05/15/2003 06/05/2003 1,609 .93 1,771 .39 -161 .46
806 . RELIANT RES INC COM 05/14/24 03 06/05/2003 5,431 .05 4,759 .03 672 .02
806 . SERVICE CORP INTL COM 05/14/2003 06/05/2003 3,192 .89 3,134 .45 58 .4 4
480, SIERRA PAC RES NEW COM 05/14/2003 06/05/2 003 2,615 .87 2,266 .51 349 .3 6
517 . OMI CORP NEW COM 05/16/2003 06105/2003 2,853 .18 2,897 .17 -43 9 9
594, ACTIVE PWR INC COM 05/15/2003 061 06/2003 1, 0 14 .68 1,057 .62 -42 .9 4
241 . AGRIUM INC COM 03/11/2003 06/06/2003 2,176 .72 2,120 .55 56 .1 7

1354, #REORG/BRIO SOFTWARE INC 05/19/2003 06/06/2003 3,21 8 .16 3,649 .89 -431 .7 3
3676 . CAPSTONE TURBINE CORP COM

STK ISIN# 1JS14067 0 1028 05/16/2003 06/06/2 003 5,071 .89 4,776 .31 295 .5 8
565 . JLG INDS INC COM 05/16/2003 06/06/2003 4,005 .77 3,511 .65 494 .1 2

Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Desc ri ption Acquired Sold Price Basis Gain/Loss

593 . KNIGHT TRADING GROUP IN C
CL A COM 02/06/2003 06/06/2003 4,120 .91 3,145 .15 975 .7 6

850 . MATRIXONE INC COM 05/16/2003 06/06/2003 4,207 .30 3,387 .41 819 .8 9

802 . MERISTAR HOSPITALITY COR P

REIT 05/15/2003 06/06/2003 4,580 .4 0 4,162 .46 417 .94

397 . METRIS COS INC COM 05/15/2003 06/06/2003 2,751 .08 1,876 .10 874 .98

185, ON SEMICO NDUCTOR CORP COM 05/15/2003 06/06/2003 482 .82 357 .05 125 .77

575 . PARKER DRILLING CO COM 05/15/2 003 06/06/2003 1,659 .95 1,503 .39 156 .5 6

2718 . READ-RITE CORP COM NEW 05/15/2003 06/06/20 03 2,033 .51 3, 496 .20 -1,462 .6 9

288 . RELIANT DES INC COM 05/14/2003 06/06/2003 1,958 .30 1,700 .50 257 .8 0

783, SERVICE CORP INTL COM 05/14/2003 06/06/2003 3,12 ,58 3, 045 . 01 79 .8 7

226 . SIERRA PAC RES NEW COM 05/14/2003 06/06/2003 1,252 .88 1,067 .15 185 .7 3

861 . OMI CORP NEW COM 05/16/2003 06/06/2003 4,927 .35 4,824 .87 1 02 .48

491 . ACTIVE PWR INC COM 05/15/2003 06/09/2003 806 .67 874 .22 -67 .5 5
895 . AGRIUM INC COM 03/12/2003 06/09/2 003 9,555 .20 9,457 .79 97 .4 1

2233 . AGRIUM INC COM 04/01/2003 06/09/2003 23,839 .94 23,907 .82 -67 .88

1135 . #REORG/BRIO SOFTWARE INC 05/20/2003 06/09/2003 2,685 .62 3,258 .45 -572 .83

2298 . CAPSTONE TURBINE CORP CO M

STK ISIN# US14067D1028 05/19/2003 06/09/2003 3,368 .70 2,938 .52 430 .1 8

1328 . FERRO CORP COM 07/10/2002 06/09/2003 30,795 .53 39,260 .95 -8,465 .42

354 . GA GULF CORP COM PAR $ 0 .01 07/09/2002 06/ 0 9/2003 6,776 .13 9,043 .11 -2,266 .98

20 . JLG INDS INC COM 05/16/2003 06/09/2003 139 .06 123 .99 15 .07

5 93 . KNIGHT TRADING GROUP INC
CL A CAM 02/06/2003 06/09/2003 3,869 .25 3,145 .16 724 .0 9

859 . MATRIXONE INC COM 05/16/2003 06/09/2003 4,531 .35 3,747 .81 783 .5 4
573 . MERISTAR HOSPITALITY COR P

RE IT 05/15/2003 05/ 0 9/2 003 3,249 .55 2,973 .93 275 .6 2
255 . METRIS COS INC COM 06/ 1 5/2003 06/09/2003 1,624 .04 1,205 .05 418 .9 9

861 . PARKER DRILLING CO COM 05/15/2003 06(09/2003 2,282 .92 2,251 .17 31 .7 5
847 . RELIANT RES INC COM 05/14/2 0 03 06/09/2003 5,431 .13 5,001 .10 430 .03

790 . SIERRA PAC RES NEW CAM 05/14/2003 06/09/2003 4,167 .45 3,730 .30 437 .1 5

631 . OMI CORP NEW COM 05/16!2003 06/09/2003 3,678 .93 3,538,00 142 .9 3
571 . ACTIVE PWR INC COM 05/15/2003 06I10/2 003 923 .37 1,016 .67 -93 .3 0
1523 . AGRIUM INC COM 04/30/2003 06/10/2003 15,984 .04 16,847 .42 -863 .3 8
748 . 4REORG/BR10 SOFTWARE INC 05/20/2003 06/10/2 003 1,871 34 2 129,48 -258 .1 4

Totals
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Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

919 . CAPSTONE TURBINE CORP CUM
STK ISIN# US14067D1028 05/19/2 003 06/10/2003 1,256 .39 1,116 .40 139 .9 9

372, FERRO CORP COM 07/31/2002 0611 0 /2003 8,666 .04 10,664 .67 -1,998 .6 3
949 . GA GULF CORP COM PAR $0 .01 08/29/2002 06/10/2003 18,331 .72 23,683 .90 -5,352 .1 8
684 . JLG INDS INC COM 05/16/2003 06/10/2003 4,758 .36 4,240 .39 517 .97
593 . KNIGHT TRADING GROUP INC

C L A COM 02/06/2 003 06/10/2003 3,851 .35 3,145 .15 706 .2 0
801 . MATRIXONE INC COM 05/20/2003 06/10/2003 4,150 .66 3,372 .19 778 .47
744 . MERISTAR HOSPITALITY COR P

REIT 05/15/2003 06/10/2003 4,239 .10 3,861 .43 377,6 7
149 . METRIS COS INC COM 05/15/ 2003 06/10/2003 915 .79 704 .13 211,66

1134 . ON SEMICONDUCTOR CORP COM 05/16/2003 06/10/2003 2,820 .69 2,385 .99 434 .7 0
288 . RELIANT RES INC COM 05/15/2003 06/10/2003 1,831 .01 1,707 .42 123 .5 9
58 . SERVICE CORP INTL COM 05/14/2003 06/10/2003 229,08 225.56 3 .5 2

859 . SIERRA PAC RES NEW COM 05/14/2003 06/10/2003 4,501 .54 4,056 .11 445 .4 3
574 . OMI CORP NEW COM 05/16/2003 06 1 10/2003 3,357 .05 3,216 .58 140 .4 7
1013, ACTIVE PWR INC COM 05/16/2003 06/11/2003 1,506 .05 1,786 . 03 -279 .9 8
596 . AGRIUM INC COM 05/14/2003 06/11/2003 6,287 .50 7,010 .60 --723 .1 0
1193 . AGRIUM INC COM 05/14/2003 06/11/2003 12,585 .55 14,079 .91 -1,494 .3 6
697, #REORG/BRIO SOFTWARE INC 05/20/2 003 06/11/2003 1,775 .66 1,984 .29 -208 .6 3

2298 . CAPSTONE -TURBINE CORP COM
STK ISIN# US 1 4067D1028 05/20/2003 06/11/2003 3,021 .72 2,776 .71 245 .0 1

197 . GA GULF CORP COM PAR $0 .01 08/29/2002 06/11/2003 3,820 .48 5,109 .12 -1,288 .6 4
2 0 2 . JLG INDS INC COM 05/16/20 03 06/11/2003 1,403 .83 1,252 .28 151 .55
23 1 , JLG INDS INC COM 05/16/2003 06/11/2003 1,605 .49 1,432 .06 173 .4 3
711 . KNIGHT TRADING GROUP IN C

CL A COM 03/31/2003 06/11/2003 4,829 .59 3,165 .16 1,664 .4 3
572 . MATRIXONE INC COM 05/21/2003 06/11/2 003 2,974 .25 2,485 .86 488 .3 9
344 . MERISTAR HOSPITALITY COR P

REIT 05/1512003 06/11/2003 1,974 .84 1,785 .39 189 .4 5
304 . METRIS COS INC COM 05/15/2003 06/11/2003 1,916 .07 1,436 .61 479 .46
515 . ON SEMICONDUCTOR CORP COM 05/16/2003 06/11/2003 1,532 .32 1,390 .27 142 .05

3162, PARKER DRILLING CO COM 05/16/2 0 03 06l11/2003 8,863 .29 8,375 .4 0 487 .8 9
864 . RELIANT RES INC COM 05/15/2003 06/11/2003 5,393 .95 5,243 .79 150 .1 6
288 . SERVICE CORP INTL COM 05/14/2003 06/11/2003 1, 1 38 .38 1,120 .00 18 .3 8

Totals
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573 . SIERRA PAC RES NEW COM 05/14/2003 06/11/2003 3, 012,68 2,705 .65 307 .03
450 . SPARTECH CORP COM NEW 07/19/2002 06/11/2003 9,539 .81 11,607 .87 -2,068 .0 6
574 . OMI CORP NEW COM 05/19/2003 06/11/2003 3,380 .70 3,219 .99 160 .7 1
1074, ACTIVE PWR INC CUM 05/19/2003 06/12/2003 1,642 .45 1,830 .17 -187 .7 2
453 . AGRIUM INC COM 05/14/2003 06/12/2003 4,815 .88 5,346 .35 -530 .4 7
464 . #REORG/BRIO SOFTWARE INC 05/21/2003 06/12/2003 1,163 .93 1,320 .76 -156 .8 3
919 . CAPSTONE TURBINE CORP COM

STK ISIN# US14067D1028 05/21/2003 06/12/2003 1,184 .26 1,111 .21 73 .05
12 0 JLG INDS INC COM 05/16/2003 06/12/2003 840 .19 743 .93 96 .26
237 . KNIGHT TRADING GROUP INC

CL A COM 03/31/2003 06/12/2003 1,648 .26 942 .88 705 .3 8
572 . MATRIXUNE INC COM 05/23/2003 06/12/20 03 2,974 .25 2,568 .32 405 .93
434, MERISTAR HOSPITALITY COR P

REIT 05/16/2003 06/12/2003 2,425 .25 2,254 .11 171 .1 4
136 . METRIS COS INC COM 05/15/2 003 06/12/2003 938 .05 642 .70 295 .35
628 . ON SEMICONDUCTOR CORP COM 0 5/19/2 003 06/12/2003 1,504 .29 1,414 .43 89 .8 6

1507, PARKER DRILLING CO COM 05/19/2003 06 /12/2 003 4,445 .43 4, 001,31 444 .1 2
576 . RELIANT RES INC COM 05/15/2 003 06/12/2003 3,784 .26 3,495 .86 288 .4 0
6 2 0 . SIERRA PAC RES NEW CO M 05/14/2003 06/12/2003 3,318 .08 2,927 .58 390 ,5 0
574 . 0M ! CORP NEW COM 05/20/2003 0 6/12/2003 3,446 .36 3,247 .98 198 .3 8
149 . ACTIVE PWR INC COM 05/19/20 03 06/ 1 3/2003 223 .70 241 .3 8 -17 .6 8
439 . #REORG/BRIO SOFTWARE INC 05/22/2003 06/13/2003 1,089 .06 1,248 .95 -159 .8 9
34 . CAPSTONE TURBINE CORP COM

STK ISIN# US14067D1028 05/21/2 003 06/13/2003 44 .19 41 .46 2 .73
459, JLG INDS INC COM 05/19/2003 06/13/2003 3,247 .4 0 2, 829 .75 417 .6 5
593 . KNIGHT TRADING GROUP IN C

CL A COM 04/25/2003 06/13/2003 4,126 .96 2,596 .14 1,530 .82
630 MATRIXONE INC COM 05/28/2003 06113/2003 3,275 .84 2,929 .02 346 .82
111 . MERISTAR HOSPITALITY COR P

REIT 05/16/2 003 06/13/2003 604 .92 577 .20 27 .7 2
57 . METRIS COS INC COM 05/15/2003 06/13/2003 370 .80 269 .37 1 0 1 .4 3

1 725 . PARKER DRILLING CO COM 05/19/2003 06/13/2 003 4,829 .76 4,556 .41 273 .3 5
230 . RELIANT RES INC COM 05/15/2003 06/13/2 003 1,506 .42 1,395 .91 110 .5 1
2 8 8 . SERVICE CORP INTL COM 05/14/2003 06/13/2003 1,052 .56 1,120 .00 -67 .44
572 . SIERRA PAC RES NEW COM 05/14/2003 06/13/2003 3,094 .371 2,700 .92 393 .4 5

Totals

JSA

3F0971 1 000

- ANW649 656U 04/02/2004 12 :38 :53 26-09664 26 STATEMENT 21



Sc7Tnule =etail"bf'Shoff-berm Coal ains an_d_E6_sses

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Los s

155 . OMI CORP NEW COM 05/20/2003 06/13/2003 93 0 .35 898 .81 31 .5 4
469 . ACTIVE PWR INC COM 05/19/2003 06/16/2003 700,93 759 .78 -5 8 .8 5
907 AGRIUM INC COM 05/15/2003 06/16/2003 9,706 .07 10,799 .51 -1,093 .44
387 . #REORG/BRIO SOFTWARE INC 05/22/2003 06/16/2003 954 .68 1, 1 00 .55 -145 .8 7
113 . JLG INDS INC COM 05/19/2003 06/16/2003 802 .26 695 .65 1 06 .6 1
660 . JLG INDS INC COM 05/19/2003 06/16/2003 4,734 .15 4,063 .09 671 .0 6
593 . KNIGHT TR A DING GROUP INC

CL A COM 0 4/30/2003 06/16/2 003 4,133 .48 2,955 .88 1,177 .6 0
572 . MATRIXONE INC COM 05/29/2003 06/16/2003 2,974 .25 2,714 .51 259 .74
317 . MERISTAR HOSPITALITY COR P

REIT 05/16/2003 06/16/2 003 1,743 .00 1,648 .40 94 .6 0
165 . METRIS COS INC COM 05/15/2 003 06/16/2 003 1,070 .23 779 .74 290 .4 9

1159 . ON SEMICONDUCTOR CORP COM 05/28/2003 06(16/2 003 2,459 .28 2,424 .98 34 .3 0
633 . RELIANT RES INC COM 05f15/20 0 3 06/16/2003 4,082 .65 3,841 .80 240 .85
576 . SERVICE CORP INTL COM 05/14/2003 06/16/2003 2, 1 21 .99 2,244 .01 -118 .02
572, SIERRA PAC RES NEW COM 05/14/2003 06/16/2003 3,117 .25 2,700 .93 416 .3 2
574 . OMI CORP NEW COM 05/20/2003 06/16/2003 3,333 .Q0 3,328 .51 4 .49
291 ACTIVE PWR INC COM 05/20/2003 06/17/2003 428 .82 470 .19 -41 .3 7
1053 . #REORG/BRIO SOFTWARE INC 05/23/2003 06/17/2003 2,537,71 2,998 .06 -460 .3 5
1000 . CAPSTONE TURBINE CORP CQ M

STK ISIN# US 1 4067D1028 05/22/2 003 06/17/2003 1,148 .84 1,2 04,96 -56 .1 2
712, GRAFTECH INTL LTD COM 08/29/2002 06/17/2003 4,2 0 1 .10 6,208 .18 -2,007 .0 8
69 . JLG INDS INC COM 05/19/2003 06/17/2 003 487 .66 424.78 62 .88
59 . KNIGHT 'TRADING GROUP IN C

CL A COM 04/30/2003 06/17/2003 412 .98 294 .06 118 .92
573 . MATRIX ONE INC COM 05/29/2003 06/17/2 003 2,950,81 2,824 .61 126 .2 0
401 . MERISTAR HOSPITALITY COR P

REIT 05/16/2003 06/17/2 003 2,193 .96 2,0 8 5 .2 0 108 .7 6
105 . METRIS COS INC COM 05/16/2003 06/17/2003 675 .30 501 .33 173 .97
484 . ON SEMICONDUCTOR CORP COM 05/28f2 003 05/1712 003 1,040 .55 1,088 .13 -47,58

1 299, PARKER DRILLING CO COM 05/19/2003 06/17/2003 3,637 .02 3,431 .1$ 205 .8 4
288, RELIANT RES INC CAM 05/15/2003 06/17/20 03 1,860 .39 1,747 .93 112 .4 6
864 . SERVICE CORP INTL COM 05/15/2003 06/17/2003 3,307 .40 3,400 .73 -93 .3 3
630 . SIERRA PAC RES NEW COM 05/14/2003 06/17/2003 3,496 .33 2,974 .80 521 53
706 . OMI CORP NEW COM 05/20/2003 0 6/17/2003 4,210 .17 41093 .96 116 .2 1

Totals
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92 0 . ACTIVE PWR INC COM 05/21/2003 06/18/2003 1,329 .33 1,512 .39 -183 .06
342 . #REORG/BRIO SOFTWARE INC 05/23/2003 06/18/2003 824 .11 974.39 -150 .2 8
1723 . CAPSTONE TURBINE CORP COM

STK ISIN# US14067D1028 05/23/2 003 06/18/2003 2, 0 15 .81 2,075 .21 --59 .40
2088 . GRAFTECH INTL LTD COM 1 0 /08/2002 06/18/20 03 12,281 .24 15,165,01 -2,883 .7 7
112 4 . JLG INDS INC COM 05/20/2003 06/18/2003 7,923 .82 6,931 .98 991 .84

20 . JLG INDS INC COM 05/19/2003 06/ 18/2003 141 .32 123 .12 18 .2 0
653 . KNIGHT TRADING GROUP INC

CL A COM 04/30/2003 06/18/2003 4,476 .42 3,254 .62 1,221 .80
512 . MERIS-TAR HOSPITALITY COR P

RCIT 05/16/2003 06/18/2003 2,790 .26 2,662 .40 127 .8 6
216 . METRIS COS INC COM 05/16/2003 06/18/2003 1,391 .49 1,056 .54 334 .9 5
8 15, ON SEMICONDUCTOR CORP COM 05/29/2003 06/18/2003 1,768 .46 1,988 .88 -220,4 2
288 . RELIANT RES INC COM 05/15/2003 06/18/2003 1,858 .09 1,747 .93 110 .1 6
1127 . SERVICE CORP INTL COM 05/15/2003 06/18/2003 4,469 .24 4,466 .08 3 .1 6
552 . ACTIVE PWR INC CAM 05/2 1 /2003 06/19/2003 821 .39 945 . 08 -123 .6 9
411 . #REORG/E3R10 SOFTWARE INC 05/27/2003 06/19/2003 988 .73 1,183 .66 -194 .9 3

5745 . CAPSTONE TURBINE CORP COM

STK IS1N# US14067D1028 05/28/2003 06/19/2003 7,008 .56 8,222 .44 -1,213 .88
3008 . ON SEMICONDUCTOR CORP COM 06 /02/2003 06/19/2 003 6,767 .67 8,060 .70 -1,293 0 3
320 . SERVICE CORP IN TL COM 05/15/2003 06/19/2003 1,28 .63 1,268 .10 12 5 3
276 . ACTIVE PWR INC COM 05/22/2003 06/20/2003 409,26 478 .73 -69 .4 7
310 . #REORG/E3R10 SOFTWARE INC 05/28/2003 06/20/2003 713 .43 921 .80 -208 .3 7
573 . MERISTAR HOSPITALITY COR P

REIT 05/16/2003 06/20/2003 2,991,71 2,979 .60 12,1 1
320 . M E TRIS COS INC COM 05/16/2003 06/20/2003 1,982 .33 1,565 .25 417 .08
630 . SIERRA PAC RES NEW COM 05/14/2003 06/20/2 003 3,459 .10 2,974 .79 484 .3 1
645 . #REORG/BRIO SOFTWARE INC 05/2 8 /2003 06/23/2003 1,398 .29 1,953 .60 -555 .3 1

.5 RAYONIER INC REiT 07119/2002 06/23/2003 17 .37 15.31 2 .0 6
288 . SERVICE CORP INTL COM 05/15/2003 06/23/2003 1,094 .92 1,141 .29 -46 .37

2360 . SWIFT TRANSN INC COM 02/13/2003 06123/2003 42,688 .50 38,511 .66 4,176 .84
E45 . #REORG/BRIO SOFTWARE INC 05/28/2003 06/24/2003 1,361 .53 1,967 .25 -605 .72
245 . METRIS COS INC 0ON! 05/16/2003 06/24/2003 1,268 . 04 1,198 .40 69 .6 4
324 . SERVICE CORP I NTL COM 05/15/2003 06/24/2003 1,205 . 8 7 1,283 .95 -78 . 0 8
2344, SWIFT TRANSN INC COM 02! 1 4/2 003 06/24/2003 42 590 .59 38 300 .84 4,289 .7 5
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430 0 . TESORa PE TE CORP COM 05/16/2003 06 /24/2003 30,313 .57 33,876 .49 -3, 62 .92
3057, ACTIVE PWR INC GOfvl 05/28/2003 06/25/2003 4,511 .30 5,621 .67 -1 , 1 1 0 . 37
464, #REORG/BRIO SOFTWARE INC 05/28/2003 06/25/2003 1,057 .54 1,415 .20 -357 .6 6
755 . SERVICE CORP INTL COM 05/15/2003 06/25/2003 2,878 .90 2,991 .91 -113 .0 1
2379, SWIFT TRANSN INC COM 02/18/2003 06/25/2003 43,210 .84 39,716 .96 3,493 .8 8
1800 AFL RES INC COM 1 0 /16I2002 07/01/2003 46,205 .81 39,863 .49 6,342 .3 2
38 0 0 . ACTIVISION INC NEW CDM NEW 05/07/2003 07/01/2003 48,377 .81 45,841 .68 2,536 .1 3
1800 . ADVANCED MED OPTICS INC 04/15/2003 07/01/2003 31,108 .48 24,177 .86 6,930 .6 2
2250 . ALBEMARLE CORP COM 03/31/2003 07/01/2003 63,127 . 08 63,474 .75 -347 .6 6
284 . ALEXANDRIA REAL ESTAT E

EQUITIES INC COM 08/29/2002 07/01/2003 12,695 .62 12,147 .32 548 .30
198 . ALLETE I NC 08/29/2002 07/01/2003 5,200 .64 4,989 .28 211 .3 6

15 00, ALPHARMA INC CL A 01/13/2003 07/ 0 1/2003 32,372 .98 23,266 .60 9,106 .3 8
3040 . AMERUS GROUP CO COM 04/16/2003 07/01/2003 84,745 . 1 2 75,377 .80 9,367 .3 2
1200 . AMERIGROUP CORP COM 11/25/2002 07/01/2003 44,163 .93 35,516 .52 8,647,4 1
800 . ANDREW CORP COM 05/15/2003 07/01/2003 7,280 .69 7,792 .00 -5 1 1 .3 1
1800, ANIXTER INTL INC COM 02/28/2 003 07f01/2 003 39,180 .20 41,282 .47 -2,102 .27
688 . ANNTAYLOR STORES CORP COM 08/29/2002 07/ 0 1/2 003 19,756 .44 18,026 .01 1,730 .4 3
66 . AR BEST CORP DEL COM 07/19/2002 07/01/2003 1,577 . 1 1 1,398 .61 178 .5 0

4600, ARRIS GROUP INC COM 03/14/2003 07/01/2 003 22,4 88 . 80 18,273 .04 4,215 .7 6
140, ARVINMERITOR INC COM STK 01/03/2003 07/01/2003 27,975 .72 23,673 .02 4,302 .7 0
34 00 . ASPEN TECH INC COM 05/15/2003 07/01/2003 15,578 .40 12,488 .20 3,09 .2 0
260 0 . ASYST TECHNOLOGIES INC COM 01 /09/2 003 07/01/2 003 16,847 .20 24,693 .83 -7,846 .6 3
2000 . A VtVET' INC COM 05/06/2003 07/01/2003 25,015 .82 24,947 .57 68 .25
28 00, BEARINGPOINT INC COM 03/21/2003 07/01/2003 26,140 .69 17,780 .00 8,360 .6 9
1700 . BERKLEY W R CORP COM 11/26/2002 07/01/2003 89,853 .37 65,624 .09 24,229 .2 8
600 . BORG WARNER INC COM WARNER

INC @ 1 EFF 2-4-00 12/26/2002 07/01/2003 38,142 .19 29,654 .23 8,487 .96
11600 BROOKS AUTOMATION INC NEW 04/30/2003 07/01/2(}03 129,700 .47 124,850 .06 4,850 4 1

600 . BROWN SHOE INC NEW COM 05/28/2003 07/01/2003 17,761 .14 16,265 .30 1,495 .8 4
11'35 . BRUNSWICK CORP COM 08/29/2002 07/01/2003 28,213 .98 26,681 .80 1,532 .1 8
60Q . CBRL GROUP INC COM STK 44/ 09/2043 07/01/2 003 23,662 .89 17,039 46 6,623 4 3

2040, C D I CORP COM 11/25/2002 07/01/2003 51,597 .54 55,274 .12 -3,676,58
2720, CSK AUTO CORP COM 07/19/2002 07/01/2003 38,509 .31 37,746 .52 762 .7 9
18300 . CHES ENERGY CORP CUM 06/23/2003 07/01/2003 183,216 .48 136 482 .01 46 734 .4 7
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5200 . CHIPPAC INC CL A 09/30/20 02 07/01/2003 38,263 .96 19,546 .98 18,716 .98
2452,72 CIMAREX ENERGY CO COM 04/25/2003 07/01/2003 56,891 .36 43,441 .58 13,449 .78
4600 . COMPUWARE CORP COM 05/13/2 003 07/01/2003 25,726 .58 22,941 .50 2,785 .08
1600 . CONSOL ENERGY INC COM 05/15/2003 0 7/01/2003 36,189 .82 32,548 .34 3,641 .48
7941 . CORP OFFICE PPTYS TR COM 05/30/2 0 03 07/01/2003 134,467 .38 109,138 .46 25,328 , 92
1200 . COVENTRY HLTH CARE INC COM 01/16/2003 07/01/2003 54,855 .43 32,664 .96 22,190 .47
1800 . CUMMINS INC 12/04/2002 07/01/2003 63,596 .96 54,662 .68 8,934 .2 8
2700, DELPHI FINL GROUP INC CL A 11/22/2002 07/01/2003 126,828 .45 103,629 .28 23,199 .1 7
26 00, ENTEGRIS INC COM 11/01/2002 07/01/2003 34,444 .48 21,044 .85 13,399 .6 3
2800 . FAIRCHILD SEMICONDUCTOR

INTL INC COM 10/24/2002 07/01/2 003 35,834 .39 21,086 .96 14,747 43
4000, FERRO CORP COM 01/16/2003 07/01/2003 90,314 .96 100,113 .52 -9,798 .5 6
3400 . FILENET CORP COM 08/29/2002 07/01/2003 60,113 .26 45,081 .83 15,031 .43
483 . 1ST FED CAP CORP COM 09/30/2002 07/01/2003 9,566 .04 9,215 .20 350 .8 4

2900 , FISHER SCIENTIFIC INTL IN C

COM NEW 08/30/2002 07/01/2003 102,661 .28 81,791 .81 20,869 .47
800 . FRONTIER OIL CORP COM 05/23/2 0 03 07/01/2003 12,143 .43 13,188 .78 -1,045 .3 5

2414 .65 FULTQN FiNL CORP PA COM 12/31/2 002 07/01/2003 48 ,209 .85 41,239 .63 6,970 .22
4868 . GA GULF CORP COM PAR $0 .01 06/25/2003 07/01/2003 94,96 0 .48 111,308 .15 -16,347 .6 7

31234 . GRAFTECH INTL LTD CDM 02/28/2 003 07/01/2003 173,902 .72 168,662 .74 5,239 .9 8
1800 . GYMBOREE CORP COM 03/05/2003 07/01/2003 29,699 .32 23,268 .24 6,431 .0 8
125 . HARLEYSVILLE GRO UP INC COM 07/31/2002 07/01/2003 2,934 .22 2,61 0 .25 323 .97

1200 . HARRIS CORP COM 11/20/2002 07/01/2 003 36,466 .29 30,600 . 00 5,866 .2 9
650, HEALTH NET INC COM 08/29/2002 07/01/2003 21,763 .06 15,012 .35 6,750 .7 1

4000 . HERCULES INC VTG COM 01/15/2003 07/01/2003 38,949 .37 38,322 .44 626 .9 3
640 . HIGHWOODS PPTYS INC COM 09/30/2002 07/01/2003 14,174 .06 15,085 .49 -911 .4 3
805 . HYPERION SOLUTIONS CORP 0 8/25/2002 07/01/2003 26,632 .74 16,1 84,35 10,448 .35

1200, INVITROGEN CORP COM 07/30/2002 07/01/2003 45,793 .81 39,039 .76 6,754 .05
32 0 0 . JOY GLOB AL INC COM 10/24/2002 07/01/2003 45,617 .38 25,624 .62 19,992 .7 6
600 . KAYDON CORP COM 02/28/2003 07/01/2003 12,455 .41 1 0 ,821,82 1,633 .5 9

17866 . KEANE INC COM 04/30/2003 07/01/2003 235,377 .07 163,895 .50 71,481 .57
6300 . KEY ENERGY SVCS INC 04/30/2003 47/ 0 1/2003 66,27 0 .36 67,178 .49 -908 .1 3
5200 . LABOR READY INC COM NEW 12/ 03/2 002 07/01/2003 36,833 .50 36,901 .02 -67 .5 2
5000 . LINENS N THINGS INC COM 03/31/2003 07/01/2003 116,703 .53 110,869,76 6,333 .7 7
10 0 1, MAF BANCORP INC COM 11l29/2 002 07/01/2003 37 554 .56 33 894 .14 3,660 .42
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25 00, MRO S O F TWARE INC CUM 08/29/2002 07/01/2003 22,665 .99 22,903 .09 -237 .1 0

1865 . MTR GAMING GROUP INC COM 08/29/2002 07/01/2003 14,166 .62 18,284 .22 -4,117,6 0

5045 . MAVERICK TUBE CORP COM 06/25/2003 07/01/2003 96,263 .67 94,374 .22 1,889 .4 5

1800 . MILLENNIUM CHEMICALS IN C
COM STK 02/24/2003 07/01/2003 17,359 . 10 19,901 .11 -2,542 .0 1

1 0 #REORG/MOORE WALLACE INC

CAM STK MERGER EFF 2/27/ 07/19/2002 07/01/2003 148 .82 100 .63 48 .1 9
413 . MYKROLIS CORP COM 07/31/2002 07/01/2003 4,101 .56 3,277 .94 823 .6 2
600 . NCO GROUP INC COM 05/14/2003 07/01/2003 10,770 . 8 1 10,979 .34 -2 08 .53

1400 . NN INC CUM 05/13/2003 07/01/2003 16,973 .08 14,518 .00 2,455 .08
3900, NAVISTAR INTL CORP NEW COM 01/16/2003 07/01/2003 125,452 .05 105,973 62 19,478 .43
200 . NEWFIELD EXPLORATIO N

EXPLORATION SEC #2652751 08/29/2002 07/01/2003 7,402 .65 6,339 .73 1, 0 62 .9 2
4100 . N .W . AIRLS CORP CL A CO M

STK PAR $0 .01 05/22/2003 07/01/2003 44,726 .85 35,000 .88 9,725 . 9
1400 . ODYSSEY RE HLDGS CORP COM 11/22/2002 07/01/2003 29,336 .60 24,040 .25 5,296 .3 5
5080, OLIN CORP COM 12/31/2002 07/01/2003 86,470 .24 88, 1 67 22 -1,696 .9 8
4100, ONEOK INC COM STK 02/27/2003 07/01/2003 81,449 .24 70,801 .12 1 0 ,648 .1 2
55 0 , OWENS & MINOR INC NEW COM 12/3 0 /2 002 07/01l2 0 03 12,279 .93 8,670 .76 3,609 .1 7
1800 . PACER INTL INC TENN COM 0 3/14/2003 07/ 0 1/2003 33,387 . 1 7 22,396 .34 10,990 .83

16800 . PHOENIX COS INC NEW COM 11/27/2 002 07/01/2003 146,675 58 165,293 .18 -18,617 .6 0
7400 . PHOTRONICS INC COM 04/09/2003 07/01/2003 126,257 .32 88,079 . 18 38,178 1 4
4500 . POPE & TALBOT INC COM 02/25/2003 07/01/2003 48,552 .72 54,446 .99 -5,894 .27
1600 . PREMCOR INC COM 05/22/2003 07/ 0 1/2003 34,507 .34 34,028 .66 478 .6 8
32 05 . PROVIDENT FNCL GROUP IN C

COM STK 03/05/2003 07/01/2003 82,728 .38 75,568 .15 7,160 .2 3
1800, PROV HEALTHCARE CO COM 04l28/2 003 07/01/2003 19,448 . 08 17,459 .64 1,988 .44
2400 . PUGET ENERGY INC NEW COM 07/19/2002 07/01/2003 56,556 .46 48,853 .50 7,702 .96
2600 . RPM INTL INC 03/11/2003 07/01l2003 34,803 .26 26,258 .64 8,544 .6 2
6 0 0 . RAYMOND JAMES FNCL INC COM

STK 02/03/2003 07/01/2003 19,610 .08 15,669 .92 3,940 .1 6
2900 . RAYONIER INC REIT 09/25/2002 07/01/2003 95,236 .46 92,929 .56 2,306 .9 0
1200 . REEBOK INTL COM 11/27/2002 07/01/2003 4 0 ,512 .14 33,435 .83 7,076 .3 1
600 . REINS GROUP AMER INC COM 04/17/2003 07/01/2003 19,177 .08 16,055 .82 3,121 .2 6

5200 . RETEK INC COM STK 03/31/2003 07/01/2003 31 835 .50 24 251 .18 7,584 .3 2
Totals

JSA
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Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

1 2 0 0 . RYDER SYS 1 NG GSM 09130/20 02 07/01/2003 29,900 .55 30,713 .06 -8 1 2 .5 1
1900, SPSS INC COM 05/22/2003 07/01/2003 29,316 .19 26,711 61 2,604 .5 8
1600 . SERVICE CORP INTL COM 05/15/2003 07/01/2003 6,077 .79 6,340 .47 -262 .68
2600 . SMITHFIELD FOODS INC COM 11/07/2002 07/01/2008 59,391 .09 41,498 .86 17,892 .23
32 00, SPARTECH CORP CORD NEW 10/24/2002 07/01/2003 69,815 .60 70,810,25 -994 .65
4625 . STD MICROSYSTEMS CORP COM 12/03/2002 07/01/2003 74,035 .38 81,109 .16 -7,073 .78
3533 . SUMMIT PPTYS INC COM 06/25/2003 07/01/2003 72,721 .27 70,672 .93 2,048 .3 4

2000 . SWIFT TRANSN INC COM 0 2/28/2003 07/01/2003 37,425 .84 32,684 .92 4,740 .9 2
600 . TAKE-TWO INTERACTIV E

SOFTWARE INC CDT-COM 05/28/2003 07/01/2003 17,423 .72 15,733 44 1,690 .2 8
120 . TECUMSEH PRODS CO CL A 07/31/2002 07/01/2 0 0 3 4,535 .31 5,611 .41 -1,076 .1 0

1200 . l101 CORP NEW COM 10/21/2002 07/01/2 003 38,824 .18 29,649 .25 9,174 .93
2000, ULTRATECH INC EFF 06-10-03 11/05/2002 07/01/2003 36,454 .29 20,545 .99 15,908 .3 0
800 . UTD DEFENSE INDS INC 0QN! 08/29/2002 07/01/20 03 20,736 . 06 18,075 .93 2,660 .1 3
6 00 . USF CORP COM 04/16/2003 07/01/2003 15,793 .23 16,579 .97 -786 .74
2700 VECTREN CORP COM 10/24/2002 07/01/2003 66,879 .91 63,301 .62 3,578 .2 9
696 . WHITNEY HLDG CORP COM 11/26/2002 07/01/2003 22,104 .48 22,812 .67 -708 . 1 9

5125 . WOLVERINE WORLD WIDE INC 12/26/2002 07/01/2003 99,822 .12 81,706 .39 18,115,7 3
1180 . #REORG/YELLOW CORP NAME 09/03/2002 07/01/2003 27,724 .57 25,882 .09 1,842 .4 8
90 0 , EVEREST RE GROUP COM 12/30/2002 07/01/2003 68,690 .81 50,975 . 4 7 17,715 .3 4
60 0 . RENAISSANCE RE HLDGS LTD 11/27/2002 07/01/2003 27,494 .73 24,524 .34 2,970 .3 9

2000 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 04/25/2003 07/01/2003 39,824 . 1 3 35,623 .98 4 ,200 .1 5
2000 CNH GLOBAL NV COM STK 1 0/09/2002 07/01/2003 18,567,12 32,798 .29 -14,231 .1 7
4930 . AGL RES INC CAM 06/25/2003 07/02/2003 126,775 . 89 119,116 .22 7,660 .67
4343 . ACTIVISION INC NEW COM NEW 06/25/2 0 03 0 7/ 0 212 003 56,152 .7 8 50,428 .71 5,724 .07
4581 . AD VANCED MED OPTICS INC 06/25/2003 07/02/2003 81,209 .99 66,247 .37 14,962 .62
2763 . AFFILIATED MANAGERS GROU P

INC COM STK 06/25/2003 07/02/2003 168,696 .18 144,806 .89 23,889 2 9
1792, ALBEMARLE CORP COM 06/25/2003 07/02/2003 51,047 .20 47,801 .19 3,246 .0 1
3321 . ALEXANDRIA REAL ESTAT E

EQUITIES INC CUM 06/25/2003 07/02/20 03 150 ,413 .66 14 1 ,649 .64 8,764 .02
4578 . ALLETE INC 02/28/2003 07/02/2 003 120,626 .93 105,154 .64 15,472 .29
3025 . ALPHARMA INC CL A 06/25/2003 07/02/2003 65,494 .53 52,526 .23 12,968 .30
2244 . AMERUS GROUP CO COM 06/25/2003 07/02/2003 64,928 .89 57,691 .49 7,237 .4 0

Totals
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2821, AMERIGROUP CORP CUM 06/25/2003 07/02/2003 105,888 .89 84,828 .81 21,060 .08
2926 . ANDREW CORP COM 06/24/2003 07/02/2003 28,139 .48 28,487 .13 -347,6 5
2634, ANIXTER INTL INC COM 06/25/2003 07/02/2003 58,223 .95 5 9,890 .39 -1,666 .44
4473 . ANNTAYLOR STORES C ORP COM 06/25/2003 07/02/2003 13 0 ,555 .38 104,101 .17 26,454 .2 1
2688 . AR BEST CORP DEL COM 06/25/2003 07/02/2 003 64,506 .01 66,907 .5 0 -2,401 .4 9
13788 . ARRIS GROUP INC COM 06/24/2003 07/02/2003 67,123 .71 55,312 .79 11,810 .92
3830, ARVINMERITOR INC COM STK 06/25/2003 07/02/2003 78,208 .38 63,585 .52 14,622 .86
10140 . ASPEN TECH INC COM 06/24/2003 07/02/20 03 48,940 .43 42,72 8 .43 6,212 . 00
7164 . ASYST TECHNOLOGIES INC COM 06/24/2003 07/02/2003 47,669 .16 52,608 .84 -4,939 .6 8
5934 . AVNET INC COM 06/25/2003 07/02/2003 77,141 .94 74,254 .69 2,887 .25
8328, BEARINGPOINT INC COM 06/25/2003 07/02/2003 78 ,329 .49 58,395 .11 19,934 .38
6103 . BELO CORP 06/25/2003 07/ 02/2003 138,631 .69 132,647 .29 5,984 .4 0
2812 . BERKLEY W R CORP COM 06/25/2003 07/02/2003 148,660 .38 121,195 .19 27,465 .1 9
956 . BORG WARNER INC GOM WARNE R

INC @ 1 EFF 2--4-00 06/25/2003 07/02/2003 6 0 ,884 .59 51,607 .39 9,277 .2 0
1 022 . BROOKS AUTOMATION INC NEW 06/24/2003 07/02/2003 12,206 .90 10,857 .87 1,349 .0 3
1904, BROWN SHOE INC NEW COM 06/25/2003 07/02/2003 56,498 .74 53,823 .44 2,675 .3 0
4821 BRUNSWICK CORP COM 06125/2003 07/02/2003 121,726 .47 109,544 .49 12,181 .98
1972 . CBRL GROUP INC COM STK 06/25/2003 07/02/2003 77,993 . 08 59,842 .72 18,150 .3 6
1907 . C D I CORP COM 05/30/2003 07/02/2003 48,592 .47 50,779 .35 -2,186 .88

12002, CSK AUTO CORP CUM 06/25/2 003 07/02/2003 171,048 .07 143,172 .80 27,875 .27
5213, CASELLA WASTE SVS INC CL A

COM STK 05/30/2003 07/02/2003 46,428 .45 38,856 .39 7,572 .0 6
1507 . CHES ENERGY CORP COM 06/25/2003 07/02/2003 15,048 .86 15,572 .72 -563 .86
74584, CHIPPAC INC CL A 06/24/2003 07/02/2003 109,676 .73 49,111 .68 60,565 .0 5
1122, CIMAREX ENERGY CO COM 06/25/2003 07/02/2 003 25,836 .87 23,943 .07 1,893 .80

14139 . COMPUWARE CORD CUM 06/25/2003 07/02/2003 79,812 .31 72,68 6 .21 7,126 .1 0
256 . CONSOL ENERGY INC COM 06/25/2003 07/02/2003 5,804,29 5,52 8 .52 275 .77
1932 . COOPER COS INC COM NEW 02/28/2003 07/02/2003 67,992 .38 47,586 .24 20,406 .1 4
3017 . COVENTRY HLTH CARE INC COM 0 6/25/2 003 07/02/2003 140,770 .24 90,801 .13 49,969 .1 1
4746 . CUMMINS INC 06/25/2003 07/02/2003 170,737 .42 139,490 .83 31,246 .59
3378 . DELPHI F1NL GROUP INC CL A 05/30/2003 07/02/2003 158,609 .60 134,494 .80 24,114 .80
3883 . DEVELOPERS DIVERSIFIE D

RLTY CORP COM 06/25/2003 07/02/2003 111,667 .13 89,236 .31 22,430 .82
6431 . EN-TEGRIS INC COM 06/24/2003 07/02/2003 86 594 .49 68 319 .00 18,275 4 9

Totals
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3535 . EQUITABLE RES INC COM 06/25/2003 07/02/2003 143,517 .81 127,227 .98 16,289 .83
8417, FAIRCHILD SEMICONDUCTO R

INTL INC COM 06/25/2003 07/02/2003 109,894 .77 97,154 .71 12,740 .06
2073 . FERRO CORP COM 06/25/2003 07/02/2003 47,271 .09 45,129 .03 2,142 .06
9705 . FILENET CORP COM 06/24/2003 07/ 02/2003 173,763 .76 130,692 .12 43,071 .6 4
4495 . 1ST FED CAP CORP COM 02/28/2003 07/02/2003 89,373 .04 89,236 .27 136 .7 7
1 495 . FISHER SCIENTIFIC INTL IN C

COM NEW 06/25/2003 07/02/2003 54,094 .63 44,692 .19 9,402 .4 4
1 029 .5 FOREST CY ENTERPRISES IN C

CL A 05/30/2003 07/02/2003 41,750 .76 34,650 .29 7,100 .4 7
2508 . FRONTIER OIL CORP COM 06/25/2003 07/02/2003 3 8 ,215 .35 40,942 .46 -2,727 .1 1
2927 . FULTON FINL CORP PA COM 06/25/2003 07/02/2003 58,892 .28 54,569 . 02 4,323 .2 6
4734 . GYMBOREE CORP COM 06/25/2003 07/02/2003 79,322 .02 73,153 . 01 6,169,0 1
4089 . HARLEYSVILLE GROUP INC COM 01/16/2003 07/02/2003 97,3 6 5 .15 105,371 .94 -8,006 .7 9
3071 . H ARRIS CORP COM 06/25/2003 07/ 02/2003 93,786 .09 86,301 .16 7,484,9 3
6976 . HAVERTY FURNITURE COS INC 05/30/2003 07/02/2003 118,016 .52 88,164 .33 29,852 .1 9
683 . HAWAIIAN ELEC INDS INC COM 06125/20 03 07/02/2003 26,672 .34 25,849 .24 823 .1 0
1750 . HE A LT-H NET INC CQM 06/25/2003 07/02/20 03 58,724 .27 45,798 .28 12,925 .9 9
8111 . HERCULES INC VTO COM 06/25/2003 07/02/2003 79,797 .95 74,5 0 0 .96 5,296 .9 9
34 1 1 HERITAGE PPTY INVT TR INC 05/30/2003 07/02/2003 92,964, 16 81,834 .39 11,129 .7 7
4491 . HIGHWOQDS PPTYS INC COM 06/25/2003 07/02/2003 100,896 .81 93,230 .66 7,666 . 1 5
3721 . HYPERION SOLUTIONS CORP 06/24/2003 07/02/2003 127,409 .63 100,969 .51 26,440 .1 2
2780 . INVITROGEN CORP COM 06/25/2003 07/02/2 003 118,097 .48 96,052 .27 22,045 .2 1
9145 . JOY GLOBAL INC COM 06/25/2003 07/02/2003 133,230 .00 110,575 .00 22,655 . 00
5161 . KADANT INC COM 05/30/2003 07/02/2003 104,254 .01 78,622 .26 25,631 .75
1709 . KAYDON CORP COM 06/25/2003 07/02/2003 35,872 .10 32,440 .73 3,431 .37
5944, KEY ENERGY SVCS INC 06/25/2003 07/ 02/2003 63,277 .45 69,480 .58 -6,203 .1 3

25136 . LABOR READY INC COM NEW 05/30/2003 07/02/2003 179,065 .47 157,330 .41 21,735 .06
25 1 9 . LAFARGE N AMER INC 06/25/2003 07/02/2 003 78,129 .67 81,420 .47 -3,290 .80
213 1 . LEAR CORP COM STK PAR 06/25/2003 07/02/2 003 99,954 .77 81,645 .3 8 18,309 .3 9
156, LINENS N THINGS INC COM 06/25/20 0 3 07/02/2003 36,916 .85 35,062 .71 1,854 .1 4
1372 . MAF BANCORP INC CUM 06/25/2 003 07/02/2003 51,876 .05 47,958 80 3,917 .2 5

12482 . MPS GROUP INC COM 02/2812 003 07/02/2003 88,686 .68 67,523 .30 21,163 .3 8
10487 . MRO SOFTWARE I NC COM 0513012003 07/02/2003 1 0 8,033 .04 97,497 .45 10,535 .5 9
3142, MTR GAMING GROUP INC COM 06/25/2003 07/ 02/2003 24 404 .02 27 393 .76 -21989 .74

Totals
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5 1 47 . MILLENNIUM CHEMICALS IN C

COM STK 04/30/2003 07/02/2003 50,566 .90 59,954 .32 -9, 3 8 -7 .42
6952 . #REORG/MQORE WALLACE IN C

COM STK MERGER EFF 2/27/ 06/25/2003 07/02/2003 103,739 .83 79,224 .96 24,514 .87
17483 . MYKROLIS CORP COM 05/30/2003 07/02/20 03 181,391 .59 112,740 .97 68,650 .6 2
1300, NCO GROUP INC COM 05/16/2003 07/02/2003 23,317 .91 23,997 .88 -679 .9 7
4080 . NN INC CUM 05/13/2003 07/02/2003 49,195 .96 42,322 .53 6,873 .4 3
3543 . NAVISTAR INTL CORP NEW COM 06/25/2003 07/02/2003 115,273 .89 95,902 .17 19,371 .7 2
4288 . NEWFIELD EXPLORATIO N

EXPLORATION SEC #2652751 06/25/2003 07/02/2003 158,713 .31 149,244 .39 9,468 .9 2
3775 . ODYSSEY RE HLDGS CORP COM 06/25/2003 07/02/2003 78,942 . 12 67,606 .59 11,335 .5 3
3603 . OLIN CORP COM 06/25/2003 07/02/2003 51,563 .37 62,507 .13 -943 .76
3202, ONEOK INC COM STK 06/25/2003 07/02/2003 64,088 .86 59,951 .24 4,137 .6 2
3544, OWENS & MINOR INC NEW COM 06/25/2003 07/02/2003 80,068 .67 63,630 .47 16,438 .20
4697 . PACER INTL INC TENN COM 06/25/2003 07/02/2003 87,100 . 84 65,473 .81 21,627 .03
7001, PACKAGING CORP AMER COM

1SIN US6951561090 06/25/2003 07/02/2003 129,260 .41 127,169 .36 2,091 .05
2246 . PERFORMANCE FOOD GROUP CO 06/25/2003 07/02/2003 84,434 .41 78,668 .04 5,766 .37
8573, PHOENIX COS INC NEW COM 02/28/2003 07/ 0 2/2003 58,147 .93 52,245 .11 5,902 .82
3767 . PHOTRONICS INC COM 06/24/2003 07/02/2003 64,915 .92 45,863 .59 19,052 .3 3
5917 . #REORG/PIONEER STD ELECTR S

INC N/C TO AGILSYSTEMS I 04/30/2003 07/02/2003 49,368 .53 53,133 .23 -3,76 4 .7 0
2860 . POPE & TALBOT INC COM 05/30/20 03 07/02/2003 30,682 .06 35,716 .77 -5,034 .7 1
929 . PREMCOR INC COM 06/25/2003 07/02/2003 2 0 ,273, 07 20 ,014 .02 259 .05

1186 . PROVIDENT FNCL GROUP IN C

COM STK 06/25/2003 07/02/2003 30,883 . 89 30,525 .56 358 .34
4642 . PROV HEALTHCARE CO COM 06/25/2003 07/02/2 0 03 50,822 .87 45,408 .84 5,414 .03
6425, PUGET ENERGY INC NEW COM 06/25/2003 07/02/2003 151,811 .78 138,208 .50 13,603 .28
8097 . RPM INTL INC 06/25/2003 07/02/2003 109,816 .07 87,818 .34 21,997 .73
1955 . RAMCO-GERSHENSON PPTYS TR

COM SH BEN INTINTCOM SH 02/28/2003 07/02/2003 45,591 .79 37,566 .95 8,024 .84
989, RARE HOSPITALITY INTL INC 06/25/2003 07/02/2003 32,827 .82 26,975 .43 5,852 .3 9

203 0 . RAYMOND JAMES FNCL INC COM

STK 06/25/2003 07/02/2003 66,472 .68 55,426 .97 11,045 .7 1
2997, RAYONIER INC REIT 06/25/2003 07/02/2003 98 314 .67 91 881 .14 6,433 .5 3

Totals

J S A

3 F0 9 7' 1 00 0

ANW649 656U 04/02/2004 12 :38 :53 26-09664 35 STATEMENT 30



ScTie~dule =etail o`hoT- erm Capital Gain`s an=ossesi -' ~ 'm' m~ 'w '
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2784 . REEBOK I NTL COM 06/25/2003 07/02/2003 94,170 .23 86,016 .87 8 ,153 .3 6

1345 . REINS GROUP AMER INC COM 06/25/2003 07/02/2003 43,492 .57 37,859 .43 5,633 .1 4

5970 . RETEK INC COM STK 04/30/2003 07/02/2003 38,526 .17 34,049 .28 4,476 . 8 9

3786 . RUBY TUESDAY INC CUM 06/25/2003 07/02/2003 94,077 .31 73,959 .20 20,118 .1 1

3659 . RYDER SYS INC COM 06/25/2 0 03 07/02/2003 91,222 .27 85,771 . 84 5,450 .4 3

195, SERVICE CORP INTL COM 05/15/2003 07/02/2003 740 .90 772 .75 -31 8 5

5366, SKY FINL GROUP INC COM STK 06/20/2003 07/02/2003 116,863 .85 109,828 .37 7,035 .4 8

7763 . SMITHFIELD FOODS INC COM 0 5125/2 003 07/02/2003 177,001 .30 147,585 .87 29,415 .4 3

988 . SPARTECH CORP COM NEW 04/30/2003 07/02/2003 21,287 . 83 20 ,071,96 1,215 .8 7

326 0 . STD MICROSYSTEMS CORP COM 06/02/2003 07/02/2003 52,847 .99 55,3 2 .10 -2,494 .1 1

6730, SWIFT TRANSN INC COM 03/31/2003 07/02/2003 127,851 .9 108,713 .7 0 19,138 .1 9

1624 . TAKE--TWO INTERACTIV E

SOFTWARE INC CDT-COM 06/25/2003 07/ 02/2403 48, 0 15 .21 43,019 .69 4, 9 95,5 2
1588 . TECUMSEH PRODS CO CL A 06/25/2003 07/02/2003 60,191 .75 73,296 .45 -13,104 .7 0
1541 . TRIAD GTY INC 05/30/2003 07/02/2003 6,457,22 59,294 .29 1,162 .93
2831 . TRUSTMARK CORP COM 06/25/2003 07/02/2003 72,661 .00 69,211 .93 3,449 . 07
2824 . UGI CORP NEW COM 06/25/2003 07/02/2003 91,486 .25 76,699 .94 14,786 .3 1
6332 . ULTRATECH INC EFF 06 -10-03 03/31/2003 07l02/2 003 117,960 .26 68,368 .41 49,591 .85
2707 . UTD DEFENSE INDS INC COM 06/25/2003 07/02/2003 70,309 .67 62,647 .98 7,661 .6 9

1490 . USF CORP COM 06f25/2003 07/02/20 03 39,463 .78 4 1 ,668 .81 -2,205 .03
2560 . VECTREN CORP COM 06/25/2003 07/02/2003 63,447 .9 0 58,221 .69 5,226 .2 1

10223 . WABTEC CORP COM 02/28/2003 07/02/2003 140,080 .22 136,927 .65 3,152 .57
3599 . WHITNEY NLDG CORP COM 06123/20 03 07/02/2003 115,217 .30 119,425 .42 -4,208 .1 2
1778 . WOLVERINE WORLD WIDE INC 06/25/2003 07/02/2003 35,213 .23 32,159 .05 3,054 .1 8
2412 . #REORG/YELLOW CORP NAME 06/25/2003 07/02/2003 57,840 .66 56,793 .58 1,047 .0 8
2039 . YORK INTL CORP NEW COM 06/25/2003 07/02/2003 47,347 .23 59,972 .96 -12,625 .7 3
624 . EVEREST RE GROUP COM 06/25/2 003 07/02/2003 47,978 .79 34,453 .74 13,525 . 0 5
1519 . RENAISSANCE RE HLDGS LTD 06/25/2003 07/02/2003 7 0 ,742 .13 60,285 .86 10,456 .2 7
969 . SCOTTISH RE GROUP ANNUIT Y

& LIFE HLDGS COM STK 06/25/2003 07/02/2 0 03 19,424 .53 18,228 .16 1,196 .37
8103 . CNH GLOBAL NV COM STK 04/02/2003 07/02/2003 76,555 .16 140,061 .25 -63,5 06 .0 9

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 17754795 .00 15679964 .00 2074831 .0 0

Totals 21389709.00 19644735 .00 1744974 .00 '
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Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

79 . 1ST FED CAP CORP COM 06/26/2001 05/06/2003 1,499 .95 1,223 .66 276 .2 9
375 . 1ST FED CAP CORP COM 06/26/2001 05/06/2003 7,105 .91 5,800 .50 1,305 .4 1
71 . MAF BANCORP INC COM 11/20/2001 05/06/2003 2,416 .63 2,037 .70 378 .9 3

991 . MPS GROUP INC COM 07/11/2001 05/06/2003 7,024 .96 6,483 .91 541 .05
1210 . MPS GROUP INC COM 07/11/2001 05/06/2Q03 8,627 .'13 7,916 .79 710 .34
55Q . PHOTRONICS INC COM 02/07/2002 05/06/2003 7,526 .39 18,132 .18 -1Q,605,7 9
1125 . PHOTRONICS INC COM 04/30/2002 05/06/2003 15,434 .27 37,752 .07 -22,317 .8 0
135 . 1ST FED CAP CORP COM 06/28/2001 05/07/2Q03 2,563 .78 2,108 .29 455 .4 9
81 MAF BANCORP INC CUM 11/20/2001 05/07/2003 2,750 .92 2,324 .70 426 .22

2489 . MPS GROUP INC COM 07/12/2001 05/07/2003 16,944 .56 16,460 .22 484 .34
11 8 , MPS GROUP INC COM 07/12/2001 05/07/2Q03 823 .01 802 .01 21 .0 0
51 . 1ST FED C AP CORP COM 06/28/2001 05/08/2003 968 .11 800 .80 167 .3 1
87 . MAF BANCORP INC COM 11/20/2001 05/Q8/2003 2,936 .70 2,496 .90 439,8Q

1741, MPS GROUP INC COM Q8/31/2001 05/08/2003 11,648 .48 11,473 .69 174 .7 9
58 . 1ST FED CAP CORP COM 06/29/2001 05/09/2003 1,101 .70 919 .59 182 .1 1
96 . MAF BANCORP INC COM 11/27/2001 05/09/2Q03 3,233 .35 2,745 .28 488 .0 7

2351 . MPS GROUP INC COM 1 0/12/200 05/09/2003 15,813 .25 9,991 .39 5,821 .8 6
1000 . A NNT A YLOR STORES CORP COM 01/31/2002 05/12/2003 24,839 .63 23,046 .24 1,893 .3 9

41 . 1ST FED CAP CORP COM 06/29/2001 05/12/2003 780 .07 668.01 112 .0 6
2300 . HARLEYSVILLE GROUP INC COM 1 0 /01/20Q1 05/12/2003 56,164 .05 62,233 .17 -6,069 .1 2

82 . MAF BANCORP INC COM 11/27/20Q1 05/12/2Q03 2,774 .85 2,342 .69 432,1 6
265 . #REORG/PIONEER STD El_ECTR S

INC N/C TO AGILSYSTEMS I 07/20/2001 05/12/2Q03 2,6$9 .62 3,178 .01 -488 .3 8
937 . 1S T FED CAP CORP COM 09/28 /20Q1 05/13/2003 17,68 .36 14,799 .44 2,880 .92
21 . 1ST FED CAP CORP COM 06/29/2001 05/13/2003 399,46 342 .15 57 .3 1
67 . MAF BANCORP INC COM 11/30/2001 05/13/2003 2,255 .87 1,928 .00 327 .87

222 . #REORG/PIONEER STD ELECTR S
INC N/C TO AGILSYSTEMS I 08 108/2001 05/13/2003 2,208 .37 2,676 .83 -468 .46

28, 1ST FED CAP CORP COM 09/28/2001 05/14/2003 533 .31 418 .17 115 .1 4
379 . MAF BANCORP INC COM 02/27/2002 05/14/2003 12,745 .89 11,446 .91 1,298 .98
820 . #REORG/PIONEER STD ELECTRS

INC N/C TO AGILSYSTEMS I 09/26/2001 05/14/2003 7,848 .62 9,017 .45 -1,068 .83
Totals
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Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gam/Loss

37 . 1S-T- FED CAP CORP COM 0 9/28/2001 05/15/2003 704,13 552.59 151 .5 4
125 1ST FED CAP CORP COM 09/28/2001 05/15/2003 2,374 .01 1,866 .85 507 .1 6
174 . MAF BANCORP INC COM 04/17/2002 05/15/2003 5,865 .94 5,667 .91 198 .0 3
134 . 1ST FED CAP CORP COM 09/28/2001 05/16/2003 2,544 .96 2,001 .27 543 .6 9
66 . 1ST FED CAP CORP COM 10 /12/2001 05/19/2003 1,252 .16 999.19 252 .97
143 . MAF BANCORP INC COM 04/30/2002 05/19/2003 3,445 .51 3,845 .77 -400 .26
20 . !!TD DEFENSE INDS INC COM 05/02/2002 05/19/2003 512 .26 446 .34 65 .92

944 . RARE HOSPITALITY INTL INC 11/01/2001 05f20/2003 25,675 .59 18,046 . 8 1 7,628 .78
295 . CORP OFFICE PPTYS TR GSM 02/27/2002 05/21/2003 4,607 .80 3,456 .54 1,151 .26
391 . 1ST FED CAP CORP COM 10/12/2001 05/21/2003 7,409 .10 6,021 .40 1,387 .70
1056 . RARE HOSPITALITY INTL INC 12/31/2001 05/21/2003 28,477 .29 23,323 .80 5,153 .4 9
158 . #REORG/PIONEER STD ELECTRS

INC N/C TO AGILSYSTEMS I 09/26/2001 05/23/2003 1,537 .12 1,565 .63 -28 .5 1
.85 FULTON FINL CORP PA COM 07/18/2001 05/30/2003 15 .82 14.28 1 .54

57 . #REORG/PIONEER STD ELECTRS

INC N/C TO AGILSYSTEMS I 09/26/2001 06/02/2003 522 .09 531 .19 -9 .1 0
1 682, ULTRATECH INC EFF 06-1 0 - 03 05/31!2002 06/02/2003 29,745 .28 27,359 .75 2,385 .5 3
197 . COOPER COS INC COM NEW 04/30/2002 06/04/2003 6,969 .53 5,144 .59 1,824 .9 4

11 0 3, COOPER COS INC COM NEW 04/17/2002 06/04/2003 39,425 .11 26,169 .02 13,256 .0 9
12 . #REORG/PIONEER STD ELECTR S

INC N/C TO AGILSYSTEMS I 0 9/26/2 001 06/05/2003 107 .39 111 .83 -4 .44
81 . #REORG/PIQNEER STD ELECTR S

INC N/C TO AGILSYSTEMS I 09/26/2001 06/0612 003 545 .92 568 .47 -22 .55
132 . SPAR TECH CORP COM NEW 05/24/2002 06/09/2003 2,821 .41 3,042 .6 0 -221 .1 9
364 . SPARTECH CORP COM NEW 05/24/2 002 06/10/2003 7,689 .31 8,390 .20 -700 .8 9
254 . SPARTECH CORP COM NEW 05/31/2002 06/11/2003 5,384 .70 6,189 .34 -804 .6 4

8259 . GRAFTECH INTL LTD COM 10/24/2 001 06/16/2003 48,628 .34 65,134 .72 -16,506 .38
1300 . EQUITABLE RES INC COM 05/16/2001 06/17/2003 53,265 .26 51,555 .14 1,710 .1 2
7641 . GRAFTECH INTL LTD COM 11/08/2001 06/17/2003 45,085 .12 56,820 .05 -1 1 ,734 .9 3
11E . HAWAIIAN ELEC INDS INC COM 08/29/2001 06/17/2 0 03 5,291 .81 4,639 .89 651 .92
942 . HEALTH NET INC COM 1 0 /12/2001 06117/2 003 30 ,675 .36 18,002 .57 12,672 .79
14 1 . #REORG/YELLOW CORP NAME 11/12/2001 06/17/2003 3,518 .37 2,811 .53 706 .8 4
184 . HAWAIIAN ELEC INDS INC COM 08/31/2001 06/18/2 003 8,413 .52 7,345 .83 1, 067 .6 9
158 . HEALTH NET INC COM 10/12/2001 06/18/2003 5,092 .64 3,212 .14 1,88 0 .50
259 . #REORG/YELLOW CORP NAME 11/12/2001 06118/2003 6,339 .27 5,164 .43 1,174 .84

Totals
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Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/ Loss

951 . WABTEC CORP COM 05/16/2001 06/20/2003 13,029 .13 12,616 .35 412 .7 8
109 . ALLETE INC 0 8/28/2001 06/23/20 03 2,863 .31 2,684 .39 178 .92

249 . WABTEC CORP COM 05/16/2001 06I23/2 003 3,343 .44 3,303 .33 40 .1 1

107 . ALLETE INC 08/28/2001 06/24/2003 2,776 .27 2,750.91 25 .3 6

112 . ALLETE INC 08/31/2001 06/25/2003 2,927 .90 2,928 .71 - 0 .8 1

585 . KADANT INC COM 11/08/2001 06/25/2003 10,514 .41 7,764,60 2,749 .8 1

10 . KADANT INC COM 11/08/2001 06/25/2003 180 .67 133 .00 47 .6 7

900 . AFFILIATED MANAGERS GROU P
INC COM STK 06/28/2002 07/01/2003 54,054 .97 60,080 .61 -6,025 .6 4

3550 . ALBEMARLE CORP COM 06/28/2002 07/01/2003 99,600 .52 94,160 .04 5,440 .4 8

916 . ALEXANDRIA REAL ESTAT E

EQUITIES INC COM 06/28/2002 07/01/2003 4 0 ,947,86 39,788 .04 1,159 .82

1202 . ALLETE INC 06/03/2002 07/01/2003 31,571 .57 33,018 .71 -1,447 .1 4
712 . ANNTAYLOR STORES CORP COM 06/28/2002 07/01/2003 20,445 .61 19,894 .34 551 .27
1134 . AR BEST CORP DEL COM 06/28/2 002 07/01/2003 27,097 .58 28,776 .35 -1,678 .77
2600 . BELL CORP 11/08/2001 07/01/2003 58,022 .26 46,491 .80 11,530 .46
265 . BRUNSWICK CORP COM 06/28/2002 07/01/2003 6,587 .40 7,364 .21 -776 .8 1

2560 . C D I CORP CUM 06/28/2002 07/0112 003 64,749 .86 56,031 .28 8,718 .5 8
1280 . CSK AUTO CORP COM 06/27/2002 07/01f2 003 18,122 .03 15,360, 00 2,762 .03
3400 . CASELLA WASTE SYS INC CL A

COM S1K 06/13/2001 07/01/2003 29,989 .65 37,249 .59 -7,259 .94

1547,28 CIMAREX ENERGY CO COM 06/28/2002 07/01/2003 35,889 .49 23,656 .57 12,232 .92

600 . COOPER COS INC COM NEW 06/28/2002 07/01/2003 20,900 .02 14,613 .42 6,286 .60
3120 . CORP OFFICE PPTYS TR COM 06/28/20 02 07/01/2003 52,831 .91 38,011 .25 14,820 .66
140 0, DEVELOPERS DIVERSIFIED

RLTY CORP COM 06/28/2002 07/01/2003 39,702 .13 27,872 .08 11,830, 05
1800, EQUITABLE RES INC COM 11/30/2001 07/01/2003 73,236 .58 59,631 .45 13,605 .1 3
617 . 1ST FED CAP CORP COM 06/28/2002 07/01/2003 12,219 .97 11,159 .98 1,059 .9 9
1600 . FOREST CY ENTERPRISES IN C

CL A 10/12/2001 07/01/2003 65,600 .92 51,556 .37 14,044 .5 5
2985 .35 FULTON FINL CORP PA COM 06/03/2002 07/01/2003 59,604 .19 51,720 .56 7,8 3,6 3
975, HARLEYSVILLE GROUP INC CO M 06/03/2002 07/01/2003 22,886 .95 25,352 .42 -2,465 .47

200 0, HAVERTY FURNITURE COS INC 1 0/30/2001 07/01/2003 33,545 .42 24,009 .00 9,536 .42
6 40 . HAWAIIAN ELEC INDS INC COM 04/17/2002 07/01/2003 27,352 .71 25,109 .36 2,243 .35

1550 . HEALTH NET INC COM 04/30/2002 07/01/2003 51,896 .52 38, 1 95 .75 13,700 .77
Totals
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

1800, HERITAGE PPTY INVT TR INC 04/24/2002 07/01/2003 48,771 77 43,006 24 5,765 .5 3
3460 . HIGHWOODS PPTYS INC COM 06/28/2002 07/01/20 03 76,628 .48 85,876 .46 -9,247 . 8

595 . HYPERION SOLUTIONS CORP 06/28/2002 07/01/2003 19,685 .07 1 0 ,097 .80 9,587 .2 7
3000 . KADANT INC COM 02/28/2002 07/01/2003 57,982 .78 40,440 .32 17,542 .4 6

800 . LAFARGE N AMER INC 04/30/2002 07/01/2003 24,702 .84 31,557 .47 -6,854 .6 3
600 . LEAK CORP COM STK PAR 04/30/2002 07/01/2003 27,491 .73 26,1 87 .77 1,303 .9 6
299 . MAF BANCORP INC COM 06/28/2002 07/01/2003 11,217 .59 11,423,79 -2 0 6 .2 0

7200 . MPS GROUP INC COM 1 2/14/2001 07/01/2003 49,886 .45 44,961 .08 4,925 .3 7

3735, MTR GAMING GROUP INC COM 06/28/2002 07/01/2003 28,371 .22 51,756 .36 -23,385 .1 4

2590 . #REORG/MOORE WALLACE IN C
COM STK MERGER EFF 2/27/ 06/28/2002 07/01/2003 38,544 .38 31,565 .56 6,978 .82

3987 . MYKROLIS CORP CUM 06/28/2002 07/01/2 003 39,595 .42 51,334 .10 -11,738 .6 8
12 00 . NEWFIELD EXPLORATIO N

EXPLORATION SEC #2652751 06/28/2002 07/01/2003 44,415 .92 41,554 .76 2,861 .1 6
1820 . OLIN CORP COM 06/28/2002 07/01/2003 30,979 .50 34,501,55 -3,522, 05
2250 . OWENS & MINOR INC NEW COM 06/28/2002 07/ 0 1/2003 50,236 .10 43,444 .04 6,792 .0 6
2600, PACKAGING CORP AMER CO M

lSIN US6951561090 04/18/2002 07/01/2003 47,610 .78 46,932 .35 678 .4 3
600 . PERFORMANCE FOOD GROUP CO 04/17/2 002 07/01/2003 22,359 .93 17,694 .52 4,665 4 1

4200 . PHOENIX COS INC NEW COM 06/28/2002 07/01/2003 36,668 .90 66,386 .19 -29,717 .2 9
2600 . #REORG/PIONEER STD ELECTRS

INC N/C TO AGILSYSTEMS I 11/ 01/2001 07/01/2003 21,544 .92 21,394 .39 150 5 3
195 . PROVIDENT FNCL GROUP IN C

COM S 'iK 06/28/2002 07/01/2003 5,033 .40 5,496 .30 -462 .9 0
12 00, RAMCO-GERSHENSON PPTYS T R

COM SH BEN INTINTCOM SH 04/24/20 02 07/01/2003 27,702 .74 19,502 .09 8,200 .65
1 500 . RARE HOSPITALITY INTL INC 03/11/2 002 07/41/2003 52,902 .48 39,966 .52 12,935 .9 6
1400, RUBY TUESDAY INC COM 06/28 12002 07/01/2003 34,656 .35 30,824 .98 3,831 .3 7
2000 . SKY FINL GROUP INC COM STK 04/30/2002 07/01/2003 43,337 .96 40,274 .33 3,063 .6 3
3375, STD MICROSYSTEMS CORP COM 06/28/2002 07/01/2003 54,025 . 8 1 76,784 .68 -22,758 .8 7
750 . SUMMIT PPTYS INC COM 06/28/2002 07/01/2003 15,437 .58 17,536 .14 -2,098 .56
880, TECUMSEH PRODS CO CL A 06/03/2002 07/01/2003 33,258 .91 41,576 .14 --8,317 23

2200, TRIAD GTY INC 11/30/2001 07/01/2003 84,991 .69 78,094 .28 6,897 .4 1
29 00, TRUSTMARK CORP COM 05/30/2002 07/01/2003 73,67 8 .00 68,152 .31 5,525,6 9
3400, WIIB-TEC CORP 04M 07/18/20 0 1 07/01/2003 46,364 .98 47,048 .10 -683 .1 2

Totals
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

504 . WHITNEY HLDG CORP CUM 05/31/2002 07/01/2003 16,006 .69 17,327 .04 -1,320 .35

675 . WOLVERINE WORLD WIDE INC 06/28/2002 07/01/2003 13,1 4 7 .30 11,239 .66 1,907 .6 4

2420 . # REORGlYELL OW CORP NAME 06/03/2002 07/01/2003 56,858 .86 53,656 .85 3,2 02 .0 1

1500 . YORK INTL CORP NEW COM 11/08/2001 07/01/2003 34,165 .4 49,166 .77 -15,000 .9 3

30 AFFILIATED MANAGERS GROU P

INC COM STK 06/28/2002 07/02/2003 1,831 .66 1,871 .65 -39 .9 9

1700 . BELO CORP 06/28/2002 07/02/2003 38,616 .07 37,998 .17 617 .90

7645 . CASELLA WASTE SYS INC CL A

COM STK 06/28 /2002 07/ 0 212 003 68,088 .52 88,330 .54 -20,242 .0 2

10 . COOPER COS INC COM NEW 06/28/2002 07/02/2003 351 .93 235 .94 115 .9 9

105 . DEVELOPERS DIVERSIFIE D

RLTY CORP COM 06/28/2002 07/02/2003 3,019 .58 2,375 .10 644 .4 8

1225 . EQUITABLE RES INC COM 06/28/2002 07/02/2003 49,733 .89 42,089 .94 7,643 .9 5

844 .5 SOREST CY ENTERPRISES IN C

CL A 06/28/2002 07/02/2003 34,248 .19 30 ,474 .77 3,773 42

855 . HAVERTY FURNITURE COS INC 06/28/2002 07/02/2003 14,464 .47 15,216 .27 -751 .80

450 . HAWAIIAN ELEC INDS INC COM 06/03/2 002 07l02/2 003 20,587 .57 20,871 .27 -283 .70

1185 . HERITAGE PPTY INV _T TR INC 06/28/2002 07/02/2403 32,296 .25 28,722 .61 3,573 .64

640 . KADANT INC COM 06/28/2002 07/02/2003 12,928 .23 9,644 .31 3,283 .92

210 . LAFARGE N AM ER INC 06/28/2002 07I02/2003 6,513 .39 8 ,249 .83 -1,736 .44

175 . LEAK CORP COM STK PAR 06/28/2002 07/02/2003 8,2 8 .39 8,243 .2 0 -34 .8 1

7595, MPS GROUP INC COM 06/28/2002 07/02/2003 53,963 .73 61,612 .84 -7,649 .1 1

748 . PACKAGING CORP AMER COM

ISIN US6951561090 0 5/28/2002 07/02/2003 13,810 .42 14,816 .07 -1,005 .6 5

100 . PERFORMANCE FOOD GROUP CO 04/18/2002 07/02/2003 3,759 .32 3,441 .68 317 .64

845 . #REORG/PIONEER STS ELECTRS

INC N/C TO AGfLSYSTE MS I 04/30/2002 07/02/2003 7,050 .26 9,630 .41 -2,580 .1 5
17 0 5 . RAMCO-GERSHENSON PPTYS TR

COM SH BEN IN T INTCOM SH 06/28/2002 07/02/2003 39,761 .63 28,281 70 11,479 .9 3
680 . RARE HOSPITALITY INTL INC 06/03/2 0 02 0 7/ 02/2003 22,571 .20 18,745 .88 3,825 .3 2
370 . RUBY TUESDAY INC COM 06/2 8 12002 07/02/2003 9, 1 94 .03 7,443 .36 1,750 .6 7

400 . SKY F INL GROUP INC CUM STK 06/03/2002 07/02/20 03 8,7 1 1 .43 9,130 .43 -419 .0 0

18 0 . TRIAD OTY INC 0 6/ 03/2002 07/ 02/2 003 7,061 .84 8,233 .11 -1,171 .27

430 . TRUSTMARK CORP COM 06/28/2002 07/02/2003 11,036 .46 11,222 .82 -186 .3 6

3251 . WABTEC CORP COM 06/28/2002 07/02/2003 44,546 .69 43,139 .38 1,407 .3 1

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Los s

700 YORK I N1 L CORP NEW CUM 06/03/2002 07 /02 / 2003 16,254 56 25,738 48 9 48 3 9 2

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 3402845 .00 331537 4 00 87,471 .0 0

20% MAX PA TE CAPITAL GAINS (LOSSES )

1080 ADR SAPPI LTD SPONSORED

ADR NEW SPONSORED ADR NE 08/31/2001 01/02/2003 14,172 .41 10,688 .39 3,484 .0 2

3310 WOLVERINE WORLD WIDE INC 12/27/2001 01/02/2003 50,9 6 6 .50 54,534 .08 3,567 5 8

1 2 90 ADR S APPI LTD SPONSORED

ADR NEW SPONSORED ADR NE 09/18(2001 01/03/2003 16,868 .95 11,751 48 5,117 4 7

810 . WOLVERINE WORLD WIDE INC 12/31/2001 01/03/2003 12,355 .45 12,374 .20 18 75

2210 ADR SAPPI LTD SPONSORED
ADR NEW SPONSORED ADR NE 10/12/2001 0 1/06/2003 29,832 99 19,590 13 10,242 8 6

1 00 /iLLE7C I NC 05/16/2001 01/07/2003 2,320 .19 2,368 11 47 92

28 0 . ALLETE INC 05/16/2001 01/07/2003 6,488 .80 6,630 .71 -141 .9 1

110 1ST MIDWEST BANCORP IN C
DEL COM 10/12/2001 01/07/2003 3,054 .47 2,804 .12 250 35

15 0 . HAWAIIAN ELEC INDS INC COM 05/16/2001 01/07/2003 6,777 .36 5,469 36 1,268 .00

71 90 ADR SAPPI LTD SPONSORE D

CDR NEW SPONSORED ADR NE 11/08/2001 01/07/2003 10,759 .08 7 ,331 .42 3,427 .6 6

110 . WASH FFD INC CUM 05/16/2001 01/07/2003 2,819 .63 2,503 67 315 9 6

370 WASH FED INC COM 05/16/2 001 01/07/2003 9,508 .82 8 ,421 .43 1,087 .3 9

2430 . ALLET'E INC 06/28/2001 01/08/2003 54,657 .56 56,849 .43 -2,191,8 7
510 . ALLETE INC 07/18/2001 01/08/2003 11,554 41 11,891 .83 -337 .4 2

650 . HAWAIIAN ELEC INDS INC COM 05/16/2001 01/08/2003 29,143 .50 23,700 .55 5,442 .95

1600 PERFORMANCE FOOD GROUP CO 11/08/2001 01/08/2003 50,574 .95 47,124 .00 3,450 .95

530 ADR SAPPI LTD SPONSORED

ASR NSW SPONSORED ADR NE 11/08/2001 01/08/2003 7,143 .87 4,920 .89 2,222 .9 8
570 WASH FED INC COM 05/16/2001 01/08/2003 14,240 .34 12,973 .56 1,266 .7 8

280, Al_LETE INC 08/08/2001 01/09/2003 6,321 .02 6 794 .80 -473 .7 8
13 0 , 1ST MIDWEST BANCORP IN C

DEL CUM 10/12/2001 01/09/2003 3,510 .31 3,313 .96 196 .3 5

210 HAWAIIAN ELEC INDS INC COM 05/1 6 /2001 01/09/2003 9,439 .21 7,657 1 0 1,782,1 1

200 HAWAIIAN ELEC INDS INC COM 0 6/26/20 0 1 01/09/2003 8,989 .48 7,424 .98 1,564 .5 0

Totals
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Schedule D Detail of Long-term Capital Gains and Losse s p

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

230 0 . RUBY TUESDAY INC COM 06/13/2001 01/09/2003 43,621 .40 38,847 .18 4, 774 2 2

990 . WASH FED INC COM 07/18/2001 01/09/2003 24,743 .71 24 .099 .56 644 .1 5

170 . 1ST MIDWEST BANCORP IN C

DEL COM 1 2/27/2001 01/10/2003 4,583 .77 4,708 .78 -125 .0 1

40 . HAWAIIAN ELEC INDS INC COM 0 6/26/2001 01/10/2003 1,788 .49 9,506 .68 281 .8 1

220 . WASH FED INC COM 081 08/2001 01/10/2003 5,489 .47 5,375 .18 114 .2 9

70 . 1ST MIDWEST BANCORP IN C
DEL COM 12/27/2001 01/13/2003 1,886 .44 2,023 .17 -136 .7 3

100 . HAWAIIAN ELEC INDS INC COM 07/18/2001 01/13/2003 4,476 .15 3,895 .00 581 .1 5

300 . HAWAIIAN ELEC INDS INC COM 07/18/2001 01/13/2003 13,407 .34 11,563 .95 1,843 .3 9

370 . RARE HOSPITALITY INTL INC 06/12/2001 01/13/2003 10,980 .63 7,802 .30 3,178 .3 3

90 . RARE HOSPITALITY INTL INC 06/12/2001 01/13/2003 2,686 .86 1,897 .86 789 . 00

2200 . REEBOK INTL COM 12/31/2001 01/13/2003 69,216 .29 55,938 .16 13,278 .1 3

450 . WASH FED INC COM 10/12/2001 01 /13/20 03 11,241 .25 9,871 .77 1,369 .48

320 . 1ST MIDWEST B ANCORP IN C

DEL COM 12/31/2001 01/14/2003 8,543 .35 9,369 .42 -826, 0 7

250 . HAWAIIAN ELEC INDS INC COM 08/08/2001 01/14/2003 11,112 .16 9,891 .50 1,220 .6 6

2300 . #REORG/PIONEER STD ELECTR S

INC N/C TO AGILSYSTEMS I 07/20/2001 01/14/2003 25,940 .22 26,997 .58 -1,057 .3 6

170 . RARE HOSPITALITY INTL INC 06/12/2001 01/14/2003 4,944 .78 3,584 .84 1,359 .9 4

230 . RARE HOSPITALITY INTL INC 06/12/2001 01/15/2003 6,675 .06 4,850 .08 1,824 .98
280 0 EMMIS COMMUNICATIONS CORP 12/31/2001 01/16/2003 67,719 .59 46,817 .36 20,902 .2 3

30 . RARE HOSPITALITY INTO INC 06/12/2001 01/16/2003 876 .31 632 .62 243 .6 9
800, ENTEGRlS INC COM 11/08/2041 01/21/2003 9,511 .31 7,151,60 2,359 .7 1

1157 . HELMERICH & PAYNE I NC COM 10/29/2001 01/22/2003 27,162 .07 28,311 .82 -1,149 .75
18 80 . CAMBREX CORP COM 11/30/2001 01/23/2 003 48,817 . 04 94,020 .79 -45,203 .75
1050 . ARCH COAL INC COM 12/31/2001 01/24/2003 18,895 .75 23,107 .19 -4,211 .44
420 . CAMBREX CORP COM 12/31/2001 01/24/2003 10,16 6 ,76 17,868 .01 -7,701 .25
540 . RARE HOSPITALITY INTL INC 06/12/2001 02/03/2003 15,636 .73 11,387 .15 4,249 .5 8

284 . GEN GROWTH PPTYS INC COM 08/28/2001 02/04/2003 14,440 .96 10,436 .37 4,004 .5 9
1491, DEN GROWTH PPTYS INC COM 12/31/2 001 02/05/2003 76,306 .34 55,654 .64 20,651 .70
112, WHITNEY MLDG CORP COM 06/ 1 3/2001 02/10/20 03 3,690 .28 3,146 .49 543 .7 9
700 . EVEREST RE GROUP COM 09/24/2001 02/10/2003 34,024 .50 37,116 .14 -3,091 .6 4
148 . ALEXANDRIA REAL ESTAT E

EQUITIES INC COM 10/12/2001 02/11/2003 6,008 .15 5,987 .72 20 .4 3

Totals
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Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

1 1 46 . FPIC INS GROUP INC COM 06/26/2001 02/11/2003 5,675 .50 15,523 .39 -9,847 .89
22 . FP IC INS GROUP INC COM 06/26/2001 02/11/2003 108 .45 282 .02 -173 .57

336 . FULTON FINL CORP PA COM 06/12/2001 02/11/2003 5,995 .16 5,512 .23 482 .9 3
6 . MAF B ANCORP INC COM 11/05/2001 02/11120 03 208.25 163 .68 44 .5 7

301 . SKY FINL GROUP INC COM STK 05/16/2001 02/11/2003 5,940 .42 5,842 .47 97 .9 5
363 . WHITNEY HLDG CORP COM 07/02/2001 02/11/2003 11,868 .83 10,813 .16 1,055 .67

277 . ALEXANDRIA REAL ESTAT E

EQUITIES INC COM 10/30/2001 02/12/2 003 11,087 .69 1 0 ,595 .58 492 .1 1
514- . FDIC INS GROUP INC COM 06/28/2001 02/12/2003 2,544 .22 6,628 .03 -4,083 .8 1
324 . FULTON FINL CORP PA COM 06/12/2001 02/12/2003 5,749 .75 5,449 .40 300 .3 5
23 . SKY FINL GROUP INC COM STK 05/16/2001 02/12/2003 453 .08 446 .43 6 .65

225 . WHITNEY HLDG CORP COM 07/18/2001 02/12/2003 7,348 .23 6,687 .43 660 .80
116 . ALEXANDER & BALDWIN INC 06/12/2001 02/13/2003 2,764 .19 2,769 .42 -5 .2 3
500 . ALEXANDER & BALDWIN INC 06/13/2 001 02/13/20 03 12,001 .53 11,943 .22 58 .3 1
281 . ALEX A NDRIA REAL ESTAT E

EQUITIES INC COM 11/ 08 /2 001 02/13/2003 11,227 .24 10,774 .10 453 .1 4
395 . FDIC INS GROUP INC COM 07/18/2001 02/13/2003 1,665 .38 5,275 .97 -3,610 .5 9
54 . MAF BANCORP INC COM 11/05/2001 02/13/2003 1,872 .59 1,473 .12 399 .47

161 . SKY FINL GROUP INC COM STK 05/16/2001 02/13/2003 3,171 .07 3,125 .04 46 . 03
1424, ALEXANDER & BALDWIN INC 10/12/2001 02/14/2003 34,364 .21 35,935 .58 -1,571 .37
366 . ALEXANDER & BALDWIN INC 06/13/2001 02/14/2003 8,809 .35 8,744 .73 64 .62
394 . ALEXANDRIA REAL ESTAT E

EQUITIES INC COM 11/27/2 001 02/14/2003 15,739 .82 15,724 .59 15 .2 3
296 . FPIC INS GROUP INC COM 07/18/200 1 02/14/2003 1,391 .51 4,025 .60 -2,634 .09
2 1 . MAF BANCORP INC COM 11/05/2001 02/14/2003 731 .47 572 .88 158 .5 9

748 . SKY FINL GROUP INC COM STK 06/12/2001 02/14/2003 14,776 . 07 14,399 .99 376 .08
194 ALEXANDER & BALDWIN INC 10/12/2001 02/18/2003 4,696 .29 4,478 .49 217 .8 0
654 . FDIC INS GROUP INC COM 08/29/2001 02/18/2003 3,10 .36 9,113 .84 -6,005 .48
45 . MAF BANCORP INC COM 11/05/2001 02/18/2003 1,565 95 1,227 .60 338 .3 5

403 . SKY FINL GROUP INC COM STK 06/13/2001 02/18/2003 8,042 .94 7,715 .44 327 .5 0
306, FDIC INS GROUP INC COM 09/28 /2001 02/19/2003 1,485 .12 4,030 .96 -2,545 .8 4
402, SKY FINL GROUP INC COM STK 06/13/2001 02/19/2003 7,959 .71 7,701 .51 258 .2 0
124 . BORG WARNER INC COM WARNE R

INC @ 1 EFF 2-4- 00 08/31/2001 02/20/2003 6,541 .42 6,487 .32 54 .1 0
3857 . EPIC INS GROUP INC COM 11/08/2001 02/2012003 23,186 .81 47,691 .60 -24,504 .7 9

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

4, Nit1F BANCORP INC COM 11/05/2001 02!20/2003 138 .26 109 .12 29 .1 4

270 . RARE HOSPITALITY INTL INC 07/18/2001 02/20/2003 7,412 .24 6,152 .11 1,260 .1 3

576 . BORG WARNER INC COM WARNER

INC @ 1 EFF 2-4-00 10/30/2001 02/21/2 003 30,372 .88 24,086 .82 6,286 .0 6

7 NIAF BANCORP INC COM 11/05/2001 02/21/2003 242 .04 190 .96 51 08

23 MAF BANCORP INC COM 11/05/2001 02/24/2003 786 .57 627 .44 159 .1 3

350 , FOREST OIL CORP COM PAR 02/11/2002 02/25/2003 8,188 .39 8,882 .90 -694 .5 1

730 . FILENET CORP COM 10/12/2001 02/26/20 03 9,413 .94 7,445 .24 1,968 .7 0

870 . FILENET CORP COM 10/12/2001 02/27/2003 10,925 .21 9,867 .97 1,057 .2 4

48 . MAF BANCORP INC COM 11/05/2001 02/27/2003 1,630 .08 1,309 .44 320 .6 4

770 . FILENET CORP COM 01/30/2002 02/28/2003 9,658 .66 12,301 .92 -2,643 .2 6

18 MAF B A NCORP INC COM 11/05/2001 02/28/2003 614 .87 491 .04 123 .83

37 . MAF BANCORP INC COM 11/05/2001 03/03/2003 1,258 .52 1,009 .36 249 .1 6

490 . BORG WARNER INC COM WARNE R
INC @ 1 EFF 2-4-00 02/28/2002 03/04/2003 23,455 .44 24,555,60 -1,100 .1 6

580 . FILENET CORP COM 02/28/2002 03/04/2003 7,046 .78 10,975 .55 -3,928 .77

66 . MAF BANCORP INC COM 11/05/2001 03/04/2003 2,241 .53 1,800 .48 441 .0 5

276 . COOPER COS INC COM NEW 07/18/2001 03/05/2003 8,077 .72 6,842 .39 1,235 .3 3

16 . MAF BANCORP INC COM 11/05/2001 03/05/2003 543 .18 436 .48 106 .70

1190 . RYDER SYS INC COM 10/12/2001 03/05/2003 26,627 .23 24,232 .77 2,394 .46

924 . COOPER COS INC CUM NEW 11/27/2001 03/06/2003 26,556 .98 23,289 .56 3,267 .42

726 . RYDER SYS INC COM 11/27/2001 03/06/2003 16,138 .56 14,106 .89 2,031 .67

1600 . PROVIDENT FNCL GROUP IN C
COM STK 11/19/2001 03/07/2003 34,394 .16 35,724 .96 -1,330 .8 0

384 . RYDER SYS INC COM 12/27/2001 03/07/2003 8,501 .92 8,231 .75 270 .1 7

703 . TSAKOS ENERGY NAV 08I05l2002 03/07/2003 9,014 .72 10,545 . 00 -1,530 .2 8

28 . MINERALS TECHNOLOGIES INC 02/28/2002 03/11/2003 1,027 .00 1,407 .79 -380 .7 9

402 . MINERALS TECHNOLOGIES INC 02/27/2002 03/11/2003 14,773 .29 16,691 .16 -1,917 .87

70 . MINERALS TECHNOLOGIES INC 02/28/2002 03/12/2003 2,513 .39 3,568 .71 -1,055 .32

21 . MRF BANCORP INC COM 1 1 /05/200 1 03/13/2003 692 .90 572 .88 120 .0 2

725 . RY D ER SYS INC COM 01/31/2002 03l13/2003 15,504 .82 16,654 .37 -1,149 .55

1500 . CHES ENERGY CORP COM 02/08/2002 03/14/2003 10,993 .01 8,740 .50 2,252 .5 1

1 04, MAF BANC ORP INC COM 11/05/2001 03/14/2003 3,432 .23 2,837 .12 595 .1 1
275 . RYDER SYS INC COM 02/28/2002 03/14/2003 5,912 .43 7,461 .07 -1,548 .6 4

2500, CHES ENERGY CORP COM 02i28/2042 03118/2003 18,239 .69 14,857 .74 3,381 .95

Totals
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

200 . PIONEER NAT RES CO COM STK 02/28/2002 03/18/2003 4,756 .86 3,949 .38 807 .4 8

365 . PROVIDENT FNCL GROUP IN C

COM STK 11/21/2001 03/18/2003 7,911 .17 8,120 .08 -20 8 .9 1

941 . AFFILIATED MANAGERS GROU P
INC COM STK 06/12/2001 03/19/2003 40,019 .71 52,783 .32 -12,763 .6 1

523 . PROVIDENT FNCL GROUP INC

COM STK 11/21/2001 03/19/2003 11,322 .34 11,621 .43 -299 .0 9

1159 . AFFILIATED MANAGERS GROU P

INC COM STK 10/12/2001 03/20/2003 49,174 .53 73,270 .94 -24,096 .4 1

1060 . PROVIDENT FNCL GROUP IN C

COM STK 12/31/2001 03/20/2003 22,883 .53 25,620 .62 -2,737 .0 9

387 . PROVIDENT FNCL GROUP INC

COM STK 01/31/2002 03/21/2003 8,457 .82 9,284 .95 -827 .1 3

54$0 . SPHERION CORP COM GOM STK

ISIN# US8484201053 09/26/2001 03/21/2003 23,918 .92 42,784 .25 -18, 865 .3 3

320 . SPHERION CORP COM COM STK

ISIN# US8484201053 09/26f2001 03/24/2003 1,423 .96 2,229 .86 -805 .9 0

1640 . SPHERION CORP COM COM STK

ISIN# US848420 1 053 10/31/2001 03/25/2003 6,550 .48 11,802 .31 -5,251 .8 3

3442 . SPHERION CORP CQM COM STK

ISiN# US84842 0 1053 12/31/2001 03/26/2 003 13,595 .55 30,654 .93 -17,059 .3 8

333, SPHERION CORP COM COM STK

ISIN# US8484201053 01/30/2002 03/27l2 003 1,315 .31 3,202 .78 -1,887 .47

287 . SPHERION CORP COM COM STK
ISIN# US8484201053 01/31/2002 03/28/2003 1, 1 50 .84 2,756 .03 -1,605 .1 9

848 . SPHERION CORP COM COM STK

ISIN# US8484201053 02/28/2002 03/31/2003 3,349 .51 7,886 .92 -4,537 .4 1

3 0 12 . BRUNSWICK CORP COM 11/27/2001 04/04/2003 58,947 .79 64,528 .48 -5,580 .6 9

200 . EMMIS COMMUNICATIONS CORP 01/31/2002 04/ 0 412 003 3,331 .78 4,353 .06 -1,021 .28

416 . GIBRALTAR STL CORP COM 03/08 /2002 0 4/04/2003 7,050 .86 7,155 .20 -104 .3 4

650 . REEBOK INTL COM 02/28/2002 04/04/2003 21,453 .02 18,295 .62 3,157 .40

1732 . RUBY TUESDAY INC COM 08/08/2001 04/04/2003 29,962 .71 30,537 .45 -574 .74

388 . BRUNSWICK CORP CGM 11/30/2001 04/07/2003 7,755 .48 7,548 .10 207 .38

492, C D I CORP COM 01/1 0 /2 002 04/07/2003 11,291 .90 9, 807 .44 1,484,46
121 . GIBRALTAR SQL CORP COM 03/08/2002 04/07/2003 2,117 .23 2,081 .20 36 .0 3

Totals
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis G a in/Loss

541 GIt3RALi/11? STL CORP CUM 03/ 0 8/200 2 04/07/2003 9,385 9 0 9,305 .20 80 . 7 0

116 8 RUBY TUESDAY INC CUM 11/08/2001 04/07/2003 21,023 94 20,766 .45 257 .4 9

4 C D I CORP COM 01/10/2002 04/08/2003 9 1 .82 80 .54 11 2 8

168 . 1ST FED CAP CORP COM 06/07/2001 04/08/2003 3,367 .06 2,598 96 768 .1 0

108 . FULTON FINL CORP PA CUM 06/13/2001 04/08/ 2003 13,522 .51 11,952 .48 1,570 0 3

28 GIBRALTAR STL CORP COM 03/08/2002 04/08/2003 493 77 481 .60 12 1 7

87 . HLIRLEVSVILLE GROUP INC COM 05/16/2001 04/08/2003 2,266 .43 2,270 70 -4 .2 7

724 SKY FINL GROUP INC COM STK 06/29/2001 04/08/2003 14,279 93 13,744 .53 535 .4 0

334 WHITNEY HLDG CORP COM 08/28/2001 04/08/2003 11,276 .35 10,200 .40 1,075 9 5

800 EVLREST RE GROUP CUM 01/31/2002 04/08/2003 46,751 64 47,831 .94 -1,080 3 0

2050 ARGOSY GAMING CO COM 12/31/2001 04/09/2003 40,973 68 58,784 4 8 -17,810 80

196 AR BEST CORP DEL COM 05/16/2001 04/09/2003 5,306 . 0 2 4,267 .27 1,038 .7 5

138 1ST FED CAP CORP COM 06/07/2001 04/09/2003 2,760 .73 2,134 .86 625,87

9 96 fULTON F INL CORP PA COM 06/26/2001 04/09/2003 19,187 .63 16,816 .67 2,370 .9 6

20 . GIBRALTAR STL CORP COM 03/08/2002 04/09/2003 358 .30 344 .00 14 .3 0

70 HARLEYSVILLE GROUP INC COM 05/16/2001 04/09/2003 1,816 .41 1,827 .00 -1 0 .5 9

369 SKY FINL GROUP INC COM STK 07/18/2001 04/09/2003 7,270 .43 7,028 .17 242 26

59 . WHIfNE.Y HLDG CORP COM 08/29/2001 04/09/2003 1,998 .64 1,777 .12 221 .5 2

504 AR BEST CORP DEL COM 06/13/2001 04/10/2003 13,309 .81 11,089 .58 2,220 .2 3

115 . C D I CORP COM 01/10/2002 04/10/2003 2,627 .62 2,315 .53 312 09

2 1ST FED CAP CORP CUM 06/07/2001 04/10/2 003 40.07 30 .94 9 .1 3

674 . FULTON FINL CORP PA COM 07/18/2001 04/10/2003 12,958 .93 11,265 .05 1,693 88

618, GIBRALTAR STL CORP COM 03/08/2002 04/10/2003 10,474 61 10,629 .60 -154 .9 9

16 . GIBRALTAR STL CORP COM 03/08/2002 04/10/2003 280 .92 275 .20 5 72

626 SKY FINL GROUP INC COM STK 08/29/2001 04/10/2003 12,237 .85 12,341 .07 -103 .22

8 . WHITNEY HLDG CORP COM 08/31/2001 04/10/2003 270 .38 240 .90 29 .4 8

173 . A R BEST CORP DEL COM 06/13/2001 04/11/2003 4,662 .63 3,938 .38 724 .2 5
30 C D I CORP COM 01/10!2002 04/11/2003 682 .57 604 .05 78 .5 2
155 HARLEYSVILLE GROUP INC COM 05116 1 2001 04/11/2003 3,844 .80 4,045 .50 -2 00 .7 0

663 . SKY FINL GROUP INC COM STK 10/12/2001 04/11/2003 12,995 .45 12,995 .82 -0 .3 7

48 WHITNEY HLDG CORP COM 08/31/2001 04/11/2003 1,618 .94 1,452 .73 166 .2 1

246 . A R BEST CORP DEL CUM 07/18/2001 04/14/2003 6,703 .18 6,273 .67 429,5 1

236 . AR BEST CORP DEL COM 06 129/2001 04/14/2003 6,359 .90 5,123 .40 1,236 .5 0
527 AR BEST CORP DEL COM 06/26/2001 04/14/2003 14,354 .22 11,513 .06 2, 841 .1 8

614, C D I CORP COM 01/10/2002 04/14/2003 13,938 .00 12,362 .89 1,575 .1 1
Totals
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Schedule UDetail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-ter m

Description Acquired Sold Price Basis Gain/Loss

383 Hl1R!LYSVILLE GR OUP INC COM 05J16/2 0 01 04/14/2003 9,640 .56 1 0 ,12 6 . 8 0 -486 .2 4

241 WHITNEY HLUG CORP COM 09/26/2001 04/14/2003 8,136 .01 6,997 .41 1,138 6 0

69 AL BCMARLE CORP COM 11/28/2001 04/15/2003 1,695 52 1,566 96 128 5 6

164 AR BSS-i CORP DEL COM 07/18/2001 04/15/2003 4,629 .96 4,327 .96 302 .00

245 . C D I CORP COM 01/10/2002 04/15/2003 5,622 .48 4,933 .07 689 .4 1

34 1ST fED CAP CORP COM 06/07/2001 04/15/2003 662 .91 525 .98 136 .93

202 . GR LA i LAKES REIT 05/16/2001 04/15/2003 2,932 .94 3,436 .22 -503 .28

239 HARLEYSVILLE GROUP INC COM 05/16/2001 04/15/2003 5,920 .28 6,237 .90 -317 6 2

53 0. OLIN CORP COM 03/06/2002 04/15/2003 9,908 .46 9,275 .00 633 .4 6

1 123 . PACKAGING CORP AMER COM

ISIN US6951561090 01/17/2002 04/15/2003 20,437 .64 20,473 .69 -36 05

69 . RAYONfER INC RE11 07/18/2001 04/15/2003 3,243 .91 3,206 .15 37 .7 6

237, WHITNEY HLDG CORP COM 10/12/2001 04/15/2003 8,015 .88 6,631,78 1,384 .1 0

520 . ALBEMARLE CORP COM 11/29/2001 04/16/2003 12,869 .96 11,776 06 1,093 9 0

3 . 1 57 FED CAP CORP CDM 06/07/2001 04/16/2003 58 .82 46 .41 12 .4 1

467 GREAT LAKES REI T 06/12/2001 04/16/2003 6,805 .78 8,282 .23 -1,476 .45

195, HARLEYSVILLE GROUP INC COM 05/16/2001 04/16/2003 4,343 .07 5,115 .60 -772 .5 3

161, OLIN CORP COM 03/06/2002 04/16/2003 3,026 .63 2,817 .50 209 .1 3

185 . PACKAGING CORP AMER COM

ISIN US6951561090 01/17/2 0 02 04/16(2003 3,371 .43 3,211 .97 159 .4 6

259 . RAYONIER INC REI1 08 129/2001 04/16/2003 11,973 .00 12,042 .19 -69 1 9

3 . 1ST FED CAP CORP COM 06/07/2001 04/17/2003 58 .31 46.41 11 .9 0

577, GREAT LAKES REIT 06/12/2001 04/17/2 003 8,349 .77 10,426 . 89 -2,077 1 2

8 0 9 . OLIN CORP CAM 03/06/2002 04/17/2003 14,991 .52 14,157 .50 834 .02

369, PACKAGING CORP AMER CO M
[SIN US6951561090 01/17/20 0 2 04/17/2003 6,689 .61 6 ,406 .58 283 .03

672 . RAYONIER INC REIT 02/28/2 002 04/17/2003 31,198 .49 30,258 . 89 939 60

157 . WHITNEY HLDG CORP COM 10/12/2001 04/17/2003 5,217 .44 4,219 .11 998 .3 3

1 8 1, ALBEMARLE CORP COM 01/30/2002 04 121/20 03 4,456 .53 4,062 .36 394 .1 7

1600 . AR BEST CORP DEL COM 12/28/2001 04/21/2003 37,794 .77 38,871 .74 -1,076 .9 7

26 . 1ST FED CAP CORP COM 06/07/2001 04/21/2003 501 .55 402 .22 99 .3 3

16 8 3 . GREAT LAKES R E IT 07/18/2001 04/21/2003 24,708 98 30,288 .69 -5,579 .7 1

18 . RAYONIER INC REIT 04/18/2002 04/21/2003 846 .12 1,018 .08 -171 .9 6

1 4 7, WHITNEY HLDG CORP COM 01/31/2002 04/21/2003 4,866 .62 4,264 .67 601 .9 5

130 . ALBEMARLE CORP COM 01/31/2002 04/22/2003 3,165 .12 3,033 .28 131 .8 4

Tota Is
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Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

78 . 1ST FED CAP CORP COM 06/12/2001 04/22/2003 1,488 .56 1,196 .22 292 .34
1271 . GREAT LAKES REIT 10/12/2001 04/22/2003 18,705 .82 21,173 .95 -2,468 .1 3
183 . 1ST FED CAP CORP COM 06/12/2001 04/23/2003 3,469 .91 2,794 .29 675 .6 2
291 . ULTRATECH INC EFF 06-10-03 02/19/2002 04/23/2003 4,123 .18 4,415 .28 -292 .1 0
120 . 1ST FED CAP CORP COM 06/13/2001 04/24/2003 2,274 .06 1,840 .44 433 .62
97 . MAF BANCORP INC COM 11/07/2001 04/24/2003 3,319 .28 2,650 .25 669 .0 3

427, ULTRATECH INC EFF 06-10-03 02/20/2002 04/24/2003 5,873 .44 6,424 .87 -451 .4 3
6510 . CHIPPAC INC CL A 04/18/2002 04/25/2003 28,942 .74 41,400 .92 -12,458 .1 8
195 . 1ST FED CAP CORP COM 06/13/2001 04/25/2003 3,700 .55 3,010 .53 690 .0 2
104 . MAF BANCORP INC COM 11/07/2001 04/25/2003 3,521 .90 2,871 .37 650 .5 3
237, ULTRATECH INC EFF 06-1 0-03 02/20/2002 04/25f2003 3,214,51 3,565 .38 -350 .8 7
192 . 1ST FED CAP CORP COM 06/13/2001 04028/20 03 3,657 .23 2,964 .21 693 .0 2
110 . MAF BANCORP INC CAM 11/08/2001 04/28/2003 3,708 .75 3,026 .94 681 .8 1
333 . ULTRATECH INC EFF 06-10-03 02/20/2002 04/28/2003 4,558 .55 5,009 .59 -451 .0 4
241 . 1ST FED CAP CORP COM 06/13/2001 04/29/2003 4,578 .75 3,720 .70 858 . 0 8
53 . 1ST FED CAP CORP COM 06/13/2001 04/29/2 003 1,007 .09 818.25 188 .84
187 . MAF BANCORP INC COM 11/08/200 1 04/29/2003 6,328 .45 5,102 .15 1,226 .3 0
95 ULTRATECH INC EFF 06-10-03 02/20/20 02 04/29/2003 7,305 .71 1,429 .16 -123 .45

134 . 1ST FED CAP CORP COM 06/13/2001 04/30/2003 2,543 .31 2,068 .77 474 .5 4
119, MAF BANCORP INC COM 11/08/2001 04/30/2003 3,999 .58 3,246 .82 752 .7 6
190 . ULTR ATECH INC EFF 06-10-03 02/20/2002 04/30/2003 2,674 .37 2,858 .32 -183 .95
72 . 1ST FED CAP CORP COM 06/13/2001 05/01/2003 1,368 .97 1,111 .58 257 .3 9

106 . MAF BANCORP INC COM 11/09/2 0 01 05/01/2003 3,537 .64 2,897 .25 640 .3 9
427 . ULTRATECH INC EFF 06-10-03 02/21/2 002 05/01/2003 6,168 .92 6,419 .13 -250 .2 1
1108 . DEVELOPERS DIVERSIFIE D

RLTY CORP COM 09/26/2001 05/ 02/2003 28,786 .04 20,134 .55 8,651 .4 9
143 . MAF BANCORP INC COM 11/20/2001 05/02/2003 4,817 .78 4,067 .91 749 .8 7
492 . DEVELOPERS DIVERSIFIE D

RLTY CORP CUM 10/12/2001 05/05/2003 12,839 .51 8,843 .95 3,995 .5 6
205, MAF BANCORP INC COM 11/20/2001 05/05/2003 6,941 .13 5,883 .50 1,057 .6 3

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 2585390 .00 2656559 .00 -71,169 .0 0

Totals 5988235.00 5971933 .00 16,302 .0 0
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[MINA FOUNDATION

F EDERAL CAP iI-AL GAIN DIVIDENDS

NATIONAL CIT Y

LONG-TERM CAPITAL GAIN DIVIDENDS
--------------------------------

20% MAX RATE CAPITAL GAIN DIVIDENDS

DEVELOPERS DIVERSIFIED RLTY CORP COM
HIGHWOODS PPTYS INC COM

TOTAL 20% MAX RATE CAPITAL GAIN DIVIDEND S

POST-MAY 5TH CAPITAL GAIN DIVIDENDS

ALEXANDRIA REAL ESTATE EQUITIES INC COM
DEVELOPERS DIVERSIFIED RLTY CORP COM
HERITAGE PPTY INVT TR INC COM
HIGHWOODS PPTYS INC COM
SUMMIT PPTYS INC COM

TOTAL POST-MAY 5TH CAPITAL GAIN DIVIDEND S

QUALIFIED 5 YEAR CAPITAL GAIN DIVIDENDS

DEVELOPERS DIVERSIFIED RLTY CORP COM
HERITAGE PPTY INVT TR INC COM
SUMMIT PPTYS INC COM

TOTAL QUALIFIED 5 YEAR CAPITAL GAIN DIVIDENDS

TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS (ROUNDED )

D576 z 000 ANW649
656U 04/02/2004 12 :38 :53

143 .36
45 .6 9

------------
189 .00

110 .91
941 .59
287 .77
625 .44

1 033 .51
------------

2,999 .x 0

600 .76
139 .3 9
99 .33

------------

839 . 00
------------

4 , 02 7 . 00
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(UM iN A FOUNDATION NATIONAL CIT Y

IEDERAL CAPITAL GAIN DISTRIBUTION S

CAPITA L GA I N DISTRIBUTIONS
--------------------------

UNRECAPTURED SECTION 1250 GAI N

ALEXANDRIA REAL ESTATE EQUITIES INC COM
CORP OFFICE PPTYS TR COM
DEVELOPERS DIVERSIFIED RLTY CORP COM
GEN GROWTH PPTYS INC COM
HERITAGE PPTY INVT TR INC COM
HIGHWOQDS PPTYS INC COM
RAMCO-GERSHENSON PPTYS TR COM SH BEN INTINT
SUMMIT PPTYS INC COM

TOTAL UNRECAPTURED SECTION 1250 GAI N

TOTAL CAPITAL GAIN DISTRIBUTIONS (ROUNDED)

3 , 087 . 00
------------

3 , 087 . 0 0

STATEMENT 4 6

508 . 89
180 . 80

1 , 018 . 23
22 . 76
152 . 47
270 . 49
1 78 . 84
7 54 . 34

------------

)576 2 000
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ACCOUNTNAMCr LUMINA FOUNDATION
BERNSTEIN 26-0997 1

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

SANFORD C .

AGENT/CUSTODIAN TAX INFORMATION LETTE R
PRIN CI PAL .

LUMINA FOUNDATIO N I .o NUMBER- 35-1813228
DA V ID BROWN, CPA
30 SOUTH MERIDIA N STREET TAX YEAR
INDIAN APOLIS, I N 46204-3503 BEG I NNING 01 / 01 /2003

ENDING 12 / 31 / 200 3

ENTER THE AM O UNTS LI ST ED B ELOW ON YOUR U . S INCOME TAX RET U R N

I N C 0 M E

U . S . GOV ERNM EN T IN TEREST R E POR TED AS D I VIDENDS :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTA L FOR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

FOREIGN DIVIDE ND INCOME :
QUALIF IE D . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TO TAL FOR Y E AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

DIV I D E ND I NCOME :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

SHORT T ERM GAIN S OR LOSSES :
OTH E R CAP ITA L GA I N OR LOS S

TOTAL FOR Y E A R . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST- MAY 5 T H . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

LONG T ERM GAINS OR LO SS E S :
OTH E R CAP ITA L GAIN OR LOSS

TOTAL FO R Y E AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
P O ST - MA Y 5 TH . . . . . . . . . . . . . .' . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

T A X C R E D I T S
---------------------

FOREIGN TAX CREDIT INFORMATION :
-------------------------------

COUNTRY FOREIGN INCOM E
------- --------------
BERMUDA 18,645 .
CANADA 11,424 .
OTHER COUNTRIES 5,565 .
UNITED KINGDOM 59,030 .

TAXES

NON E
1,714 .
NONE

3,394 .

NONE
941 .

94,664 .
94,664 .

1,643,719 .
1,661,589 .

903,986 .
84,961 .

-795,505 .
-81,622 .

DATE PAID

12/31/2003
12/31/2003
12/31/2003
12/31/2003

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account . If you have interests in other accounts, appropriate schedules will follow

LUMINA FOUNDATION 26-09971 3 S



LUMINA'FOUNDATION SANFORD C .

EXPLANATION OF INCOME AND DEDUCTION S

I NCOM E

DIVIDEND INCOME
---------------

FOREIGN DIVIDENDS
-----------------

QUALIFIED FOREIGN DIVIDENDS
---------------------------

GLAXO SMITHKLINE SPONS ADR
MAGNA INTL INC CL A
COOPER IND INC COM
PARTNERRE HLDG LTD COM STK
RENAISSANCE RE HLDGS LTD COM

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED )

TOTAL FOREIGN DIVIDEND S

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
-------------------------

ALTRIA GROUP INC COM
AMER ELEC PWR CO INC COM
BK AMER CORP COM
BANK ONE CORP COM
BURL NORTHN SANTA FE CORP COM
CIGNA CORP CO M
CABOT CORP COM
CENTER CORP COM
CHUBB CORP COM
CINERGY CORP COM
CITIGROUP INC COM MAT FOR COM TO CITIGRP 20
CONOCOPHILLIPS COM
CONSTELLATION ENERGY GROUP INC COM
DOW CHEM CO COM
DU PONT E I DE NEMOURS & CO COM STK
EASTMAN CHEM CO COM
ENTERGY CORP NEW COM

CONTINUED . .,

59,029 .70
11,424 .00
5,565 .00
11,760 .00
6,885 .0 0

------------

45,080 .00
125,400 .00
113,184 .0 0
5,229 .00
25,347 .00
27,720 .00
3,666 .00

292 .00
47,333 .00
17,940 .00
12,180 .00
96,227 .00
38,148 .00
65,023 .50
21,560 .00
38,412 .00
32,895 .00

94,664 .0

94,664 . 0

STATEMENT 1

xo 576
2 ooo AtVW650 656U 03/01 /2004 16 :54 :36 26-09971 4 -



I LUM I NA'FOUNDATION SANFORD C .

(EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
------------------------------------------------------------------------------------------

FNMA COM STK
FLEETBOSTON FINL CORP COM STK
GEN ELEC CO COM
GENUINE PARTS CO COM
GA PAC COR P
GOLDEN W . FNCL CORP COM
HEWLETT PACKARD CO COM
INTL PAPER CO COM
LEGGETT & PLATT INC COM
LEHMAN BROS HLDGS INC COM
LIZ CLAIBORNE INC COM
LUBRIZOL CORP COM
MAY DEPT STORES CO COM
MEADWESTVACO CORP COM
METLIFE INC COM ISIN US59156R1086
NATL CY CORP COM
NORFOLK SOUTHN CORP CO M
PPL CORP COM ISIN US69351T1060
PFIZER INC COM
#REORG/PHARMACIA CORP STOCK MERGER TO PFIZE
#REORG/PHILIP MORRIS NAME CHG TO ALTRIA GPO
SCHERING-PLOUGH CORP CO M
SEARS ROEBUCK & CO COM
SEMPRA ENERGY INC COM STK
SPRINT CORP COM (FON GROUP)
TEMPLE INLAND INC COM
THOMAS & BETTS CORP COM
TORCHMARK CORP COM
V F CORP COM
VALERO ENERGY CORP COM STK NEW
VERIZON COMMUNICATIONS COM
WACHOVIA CORP 2ND NEW CO M
WA MUT INC COM
WHIRLPOOL CORP COM
WYETH COM

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED )

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

34,944 .00
64,960 .00
7,011 .00

62,367 .50
14,275 .0 0
5,751 .00

55,824 .00
21,100 .00
19,447 .00
10,464 .00
5,956 .88

21,632 .00
30,048 .00
53,683 .6 1
9,108 .00

45,750 .00
43,650 .00
10,756 .50
16,227 .0 0
2,011 .50
14,720 .00
30,192 .00
21,321 .00
20,700 .00
30,282 .5 0
9,044 .00

102 .00
14,174 .00
30,300 .0 0
4,956 .00
8,162 .00

75,280 .00
85,188 .00
34,408 .00
14,306 .0 0

------------

1,643,719 . 0

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 17,869 .84
------------

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED) 17,870 . 0

CONTINUED . . . STATEMENT 2

XD5762000

ANW650 656U 03/01/2004 16 :54 :36 26-09971 5 -



LUMINA' FOU N DAT I ON SANFORD C .

EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
------------------------------------------------------------------------------------------

TOTAL OTHER DIVIDENDS

USGI DIVIDENDS
--------------

NONQUALIFIED USGI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED )

TOTAL USGI DIVIDEND S

TOTAL DIVIDEND INCOME

941 . 0

941 . 0

1 , 757 , 194 . 0

STATEMENT 3

1,661,589 . 0

940 . 51
------------

XD 5 76 2 000
ANW650 656U 03 / 01 / 2004 16 :54 :36 26-09971 6 -



Schedule D Detail of Short-term Capital Gains and Lossesv

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

25700 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/06/2003 71,163 .70 27,756 .00 43,407 .7 0

4400 . ADC TELECOMMUNICATIONS IN C
COM 09/05/2002 01/07/2003 11,766 .12 4,752 .00 7,014 .1 2

3200 . ADC TELECOMMUNICATIONS INC
COM 09/05/2002 01/10/2003 8,471 .10 3,456 .00 5,015 .1 0

27100 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/10/2003 73,704 .33 29,268 .00 44,436 .3 3

1200 . ADC TELECOMMUNICATIONS IN C
COM 09/05/2002 01/13/2003 3,432 .01 1,296 .00 2,136 .0 1

12800 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/14/2003 37,936 .76 13,824 .00 24,112 .7 6

7800 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/15/2003 23,818 .91 8,424 .00 15,394 .9 1

8000 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/16/2003 24,190 .46 8,640 .00 15,550 .4 6

9300 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/16/2003 27,155 .17 10,044 .00 17,111 .1 7

3000 . ADC TELECOMMUNICATIONS IN C
COM 09/05/2002 01/17/2003 8,431 .54 3,240 .00 5,191 .5 4

5600 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/17/2003 15,735 .52 6,048 .00 9,687 .52
3500 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/22/2003 9,719 .20 3,780 .00 5,939 .2 0
3500 . ADC TELECOMMUNICATIONS IN C

COM 09/05/2002 01/23/2003 9,723 .75 3,780 .00 5,943 .7 5
7300 . CENTEX CORP COM 11/12/2002 01/31/2003 387,194 .21 320,998 .52 66,195 .6 9

456400 . NORTEL NETWORKS CORP NEW 06/07/2002 03/13/2003 958,548 .06 696,101 .28 262,446 .78

64900 . CORNING INC COM 08/09/2002 03/14/2003 389,388 .27 99,946 .00 289,442 .27

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 2060379 .00 1241354 .00 819,025 .0 0

Totals

JSA

3F0571 1 000

ANW650 656U 03/01/2004 16 :54 :36 26-09971 7 STATEMENT 4



LUMINA FOUNDATION SANFORD C .
Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

1800 . SEARS ROEBUCK & CO COM 12/02/2002 07/22/2003 70,844 .50 51,142 .25 19,702 .2 5

13000 . CINERGY CORP COM 11/15/2002 09/15/2003 454,599 .12 387,592 .53 67,006 .5 9

21200 . VERIZON COMMUNICATIONS COM 07/31/2003 12/31/2003 744,085 .17 745,832 .96 -1,747 .7 9

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 1269529 .00 1184568 .00 84,961 .00

Totals 3329908.00 2425922 .00 903,986 .0 0

JSA

3 F 09 71 1 0 00

ANW650 656U 03/01/2004 16 .54:36 26-09971 8 STATEMENT 5



~LUMINA FOUNDATION NFM S C
Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

32600 . LEGGETT & PLATT INC COM 06/27/2001 05/13/2003 692,010 .19 698,660 .88 -6,650 .6 9
33500 . GENUINE PARTS CO COM 07/10/2001 05/23/2003 1098031 .70 1061626 .10 36,405 .6 0
11500, GA PAC CORP 06/22/2001 06/20/2003 206,990 .31 396,009 .03 -189,018 .72
38300 . AETNA INC 06/25/2001 06/26/2003 2308627 .44 1001899 .08 1306728 .3 6
31100 . WA MUT INC COM 08/22/2001 07/01/2003 1293752 .31 1207005 .98 86,746 .33
13300 . TEMPLE INLAND INC COM 06/22/2001 07/07/2003 582 333 .19 711,500,79 -129,167 .60
14600 . DOW CHEM CO COM 06/22/2001 07/17/2003 445,007 .57 482,990 .76 -37,983 .1 9
11800 . DOW CHEM CO COM 06/22/2001 07/18/2003 367,957 .49 390,362 .39 -22,404 .90
14100, CABOT CORP COM 06/26/2001 07/21/2003 412,990 .78 507,121 .39 -94,130 .6 1
13600, SEARS ROEBUCK & CO COM 06/22/2001 07/22/2003 535,269 .55 574,568 .72 -39,299 .1 7
10900 . LIZ CLAIBORNE INC COM 01/02/2002 08/29/2003 375,332 .65 271,346 .29 103,986 .3 6
29100 . EASTMAN CHEM CO COM 06/22/2001 09/02/2003 1047777 .94 1389388 .23 -341,610 .2 9
11200, DOW CHEM CO COM 06/22/2001 09/03/2003 390,749 .71 370,513 .46 20,236 .2 5
27100 . DOW CHEM CO COM 06/22/2001 09/09/2003 910,281 .62 896,510 .25 13,771 .3 7
59200 . SCHERING-PLOUGH CORP COM 08/30/2002 09/16/2003 965,323 30 1360125 .92 -394,802 .6 2
19200 . CONOCOPHILLIPS COM 06/26/2001 10/01/2003 1061572 .07 1111244 .16 - 4 9,672 .0 9
19200, WACHOVIA CORP 2ND NEW COM 06/25/2001 10/02/2003 807,706 .19 663,646 .58 144,059 .6 1
4200 . MI DEVS INC CL A SUB VT G

SHS COM STK 03/11/2002 10/09/2003 98,904 .53 68,664 .19 30,240 .3 4
21000 . CIGNA CORP COM 09/12/2002 10/10/2003 984,853 .90 1644495 .30 -659,641 .4 0
21600, FLEETBOSTON FINL CORP COM 06/27/2001 10/13/2003 697,502 .63 835,280 .04 -137,777 .4 1
6200, LEGGETT & PLATT INC COM 06/28/2001 10/13/2003 136,397 .95 136,638 .03 -240 .08
14500 . LEGGETT & PLATT INC COM 07/02/2001 11/13/2003 297,990 .05 318,337 .21 -20,347 .1 6
26000, WA MUT INC COM 12/13/2001 12/03/2003 1152991 .43 872,815 .65 280,175 .78
24600 . GENUINE PARTS CO COM 07/10/2001 12/17/2003 807,484 .26 788,710 .43 18,773 .83

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 17677839 .00 17759461 .00 -81,622 .00

20% MAX RATE CAPITAL GAINS (LOSSES )

24900 . BANK ONE CORP COM 06/27/2001 01/06/2003 943,691 .55 882,055 .41 61,636 .1 4
35200 . GOODYEAR TIRE & RUBBER CO 06/22/2001 02/07/2003 143,963 .66 989,293 .32 -845,329 .6 6

Totals

JSA

3F 0 9 70 1 000

ANW650 656U 03/01/2004 16 :54 :36 26-09971 9 STATEMENT 6



LUMIIVA rUUIVUHIIUN JHN rUKU L .

Schedule D Detail of Long-term Capital Gains and Losses
w

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

8800 . INTL PAPER CO COM 06/28/2001 02/18/2003 317,215 .49 315,891 .34 1,324 .1 5

13807 . MEADWESTVACO CORP COM 06/25/2001 03/13/2003 312,601 .78 338,383 .76 -25,781 .9 8

13600 . LIZ CLAIBORNE INC COM 12/28/2001 04/24/2003 432,527 .75 338,259 .20 94,268 .5 5

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 2150000 .00 2863883 .00 -713,883 .00

Totals 19827839 .00120623344 .001-795,505 .00

JSA

3 F 0970 1 000

E ANW650 656U 03/01/2004 16 :54 :36 26-09971 10 STATEMENT 7



acco L~NTNAME LUMINA FOUNDATION
MANAGEMENT 26-0997 2

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

SENECA CAPITA L

AGENT/CUSTODIAN TAX INFORMATION LETTE R
PR I N CI PA L

LUMI N A FOUN DATION i .D NUMBER. 35-1813228
DA V ID BRO WN, CP A
30 SOUTH MERIDIAN STREET TAX YEAR
INDIANAPOLIS, I N 46204-3503 BEGINNING 01 /01 /2003

ENDI NG 12 / 31 / 2003

ENTER T H E AMOUNTS LISTED BE LOW O N YO UR U.S INC O ME TAX RET UR N

I N C 0 M E

U . S . GOVERNM E N T INTER E ST R EPORTED AS DIVIDENDS :

QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

FOREIGN D I V I D E ND INCOME :
QUA L IFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TO T A L F OR Y E AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

D I VID E ND INCOME :
QUA L IFI ED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOT AL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

SHORT TERM GA I NS OR L OSSE S :
OT H ER CAP ITAL GAIN OR LOSS

TOTAL FO R YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST- MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

LONG T ERM GA I NS OR L OSSES :
O TH E R CAP I TAL GAIN OR L O SS

TOTAL FOR Y EAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POS T -MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

T A X C R E D I T S
---------------------

FOREIGN TAX CREDIT INFORMATION :
-------------------------------

COUNTRY FOREIGN INCOME
------- --------------

NETHERLANDS 27,818 .
TAIWAN

TAXES

NON E
3,794 .

NONE
1,363 .

27,818 .
27,818 .

641,107 .
667,006 .

739,326 .
648,663 .

-777,102 .
-214 , 170 .

DATE PAID

12/31/2003
12/31/200 3

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w

annn - n -r i_ki nn nnn-in ~ c
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LUMINA FOUNDATION SENECA CAPITA L

EXPLANATION OF INCOME AND DEDUCTION S

I NCOM E

DIVIDEND INCOME
---------------

FOREIGN DIVIDENDS
-----------------

QUALIFIED FOREIGN DIVIDENDS
---------------------------

SCHLUMBERGER LTD COM ST K

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED )

TOTAL FOREIGN DIVIDENDS

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
-------------------------

ALCOA INC COM STK
AMER EXPRESS CO COM
AMERN INTL GROUP INC COM
AMERISOURCEBERGEN CORP COM
BK AMER CORP COM
CAMPBELL SOUP CO CO M
CITIGROUP INC COM MAT FOR COM TO CITIGRP 20
DEERE & CO CO M
DISNEY WALT CO DISNEY COM COM HLDGCOMMON ST
EMERSON ELEC CO COM
GEN ELEC CO COM
GEN MILLS INC COM
GOLDMAN SACHS GROUP INC COM US38141G1040
INTEL CORP COM
INTL BUSINESS MACHS CORP COM
JOHNSON & JOHNSON COM
ELI LILLY & CO COM
LOWES COS INC COM
MEDTRONIC INC COM
MICROSOFT CORP COM
MOTOROLA INC COM

CONTINUED . .,

27 . 817 . 52
------------

8,101 .50
20,884 .8 0
2,772 .06
2,350 .50

52,852 .8 0
8,900 .33

33,215 .00
34,522 .40
22,003 .80
33,079 .90
19,554 .80
17,182 .00
18,226 .2 0
9,110 .40

16,613 .10
22,930,85
31,617 .3 0
2,380 .95

10,189 .80
21,052 .8 0
6,402,80

27,818 .0

27,818 . 0

STATE ME N T 1

XD576 2 oao
ANW651 656U 02 / 28/2004 11 :21 :59 26 -09972 4 -



LUMINA FOUNDATION SENECA CAPITA L

EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
------------------------------------------------------------------------------------------

PEPSICO INC COM
PFIZER INC COM
PROCTER & GAMBLE CO COM
TARGET CORP COM
TX INSTRS INC COM
3M CO COM
TRIBUNE CO COM
UNITED PARCEL SVC INC CL B
WAL-MART STORES INC COM
WYETH COM

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

33,907 .80
46,284 .00
33,925 .3 0
2,870 .70
4,462 .92

30,419 .40
7,966 .20

29,854 .00
14,876 .10
42,596 .0 0

------------

641,107 . 0

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 25,899 .09
------------

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED) 25,899 . 0

TOTAL OTHER DIVIDENDS 667,006 . 0

USGI DIVIDENDS
--------------

NONQUALIFIED USGI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTIL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED)

TOTAL USGI DIVIDEND S

TOTAL DIVIDEND INCOME

1,363 .12
------------

xos 7 s 2000
ANW651 656U 02/28/2004 11 :21 :59 26-09972

1,363 .0

1,363 . 0

696,187 . 0

STATEMENT 2

5



L UIVrf'IQ'A F =A = S=C A =IT=L -- "' '~ '-' "~" ~~" ~! ~•' '~ "'~~ ~~"'
Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-ter m
Description Acquired Sold Pnce Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

27090 . QUALCOMM INC COM 09/16/2002 01/06/2003 1006387 .56 763,256 .16 243,131 .40
13310 . QUALCOMM INC COM 10/09/2002 01/07/2003 496,684 .95 377,637 .45 119,047 .5 0
4970 . QUALCOMM NC COM 10/09/2002 01/08/2003 181,318 .02 139,349 .36 41,968 .66

30050 . KOHLS CORP COM 10/17/2002 01/09/2003 1654046 .40 1869691 .02 -215,644 .6 2
1700 . AUTOZONE NC COM 12/13/2002 01/13/2003 114,218 .36 115,498 .17 -1,279 .8 1
2760 . AUTOZONE NC COM 12/13/2002 01/14/2003 181,202 .62 187,514 .67 -6,312 .05
6400 . AUTOZONE NC COM 12/16/2002 01/16/2003 412,449 .01 437,988 .27 -25,539 .2 6
3880 . AUTOZONE INC COM 12/17/2002 01/17/2003 254,904 .05 274,249 .13 -19,345 .08
4990 . AUTOZONE INC COM 12/17/2002 01/22/2003 306,408 .70 359,356 .85 -52,948 .1 5
15280, FOREST LAB INC COM 08/20/2002 01/29/2003 779,361 .94 575,940 .65 203,421 .2 9
11650 . FOREST LAB INC COM 08/28/2002 01/30/2003 604,319 .72 420,927 .86 183,391 .8 6
6890 . FOREST LAB INC COM 09/12/2002 01/31/2003 353,240 .34 264,683 .05 88,557 .2 9

24190 . CONCORD EFS INC COM 12/05/2002 02/13/2003 241,408 .89 377,235 .79 -135,826 .9 0
85450 . CONCORD EFS INC COM 12/11/2002 03/10/2003 729,259 .51 1350081 .86 -620,822 .3 5
5700 . EBAY INC COM 11/18/2002 03/17/2003 492,445 .78 389,324 .25 103,121 .5 3
13700 . INTUIT COM 10/31/2002 03/21/2003 551,609 .77 707,287 .09 -155,677 .3 2
6350 . INTUIT COM 10/31/2002 03/26/2003 252,045 .46 331,399 .51 -79,354 .05
7420 . INTUIT COM 10/31/2002 03/28/2003 286,951 .61 387,241 .64 -100,290 .03
7800 . EBAY INC COM 11/18/2002 04/16/2003 686,183 .79 532,759 .50 153,424 .2 9
10960 . EBAY INC COM 12/04/2002 05/01/2003 1016927 .50 747,332 .50 269,595 .00
4540, EBAY INC COM 01/13/2003 05/02/2003 423,607 .56 325,563 .65 98,043 .9 1

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 11024982 .00 10934318 .00 90,663 .0 0

POST-MAY 5TH CAPITAL GAINS (LOSSES )

9800, AMGEN INC COM 10/09/2002 05/09/2003 594,733 .17 450,108 .12 144,625 .0 5
10190 . CAMPBELL SOUP CO COM 01/23/2003 05/16/2003 219,782 .89 252,805 .05 -33,022 .1 6
46320, CAMPBELL SOUP CO COM 01/30/2003 05/19/2003 1046620 .78 1107580 .35 -60,959 .5 7
17950 . JOHNSON & JOHNSON COM 11/08/2002 05/23/2003 954,762 .44 1084140 .51 -129,378 .0 7
41610 . MICROSOFT CORP COM 06/24/2002 05/27/2003 1024169 .67 1130930 .67 -106,761,0 0
52910 . ORACLE CORP COM 02/19/2003 06/06/2003 689 861 .07 646, 125 .51 43 735 .5 6

Totals

JSA

3F 0 9 7 1 1 000

- ANW651 656U 02/28/2004 11 :21 :59 26-09972 6 STATEMENT 3
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

21740 . ORACLE CORP COM 02/19/2003 06/09/2003 278,865 .46 266,834 .59 12,030 .87
13560 . ORACLE CORP COM 02/20/2003 06/10/2003 176,073 .76 167,176 .72 8,897 .04
16630 . DOW CHEM CO COM 04/15/2003 06/11/2003 522,955 .72 493,481 .94 29,473 .78
10270 . ORACLE CORP COM 02/20/2003 06/11/2003 135,909 .88 126,849 .90 9,059 .98
22510, ACCENTURE LTD BERMUDA CL S

A COM 11/14/2002 06/11/2003 386,028 .38 407,709 .68 -21,681 .3 0
19240 . DOW CHEM CO COM 04/16/2003 06/12/2003 612,565 .18 577,064 .36 35,500 .82
67300 . EMC CORP COM 01/13/2003 06/12/2003 715,203 .84 535,808 .16 179,395 .6 8
8500 . ORACLE CORP COM 02/20/2003 06/12/2003 112,512 .62 104,987 .75 7,524 .87
6900 . ACCENTURE LTD BERMUDA CL S

A COM 11/15/2002 06/12/2003 116,763 .91 129,687 .57 -12,923 .6 6
11490 . ACCENTURE LTD BERMUDA CL S

A COM 11/15/2002 06/12/2003 193,088 .42 215,933 .15 -22,844 .7 3
6410 . DOW CHEM CO COM 04/17/2003 06/13/2003 204,789 .90 192,206 .98 12,582 .92

11400 . ACCENTURE LTD BERMUDA CL S

A COM 11/18/2002 06/13/2003 186,863 .44 216,625 .14 -29,761 .7 0
4870 . DOW CHEM CO COM 04/21/2003 06/16/2003 155,016 .03 146,986 .04 8,029 .99
12610 . TX INSTRS INC COM 08/28/2002 06/16/2003 229,989 .30 269,395 .41 -39,406 .1 1
17040 . ACCENTURE LTD BERMUDA CLS

A COM 11/18/2002 06/16/2003 290,395 .67 324,565 .99 -34,170 .3 2
6960 . DOW CHEM CO COM 04/21/2003 06/17/2003 221,180 .52 211,560 .34 9,620 .1 8
16900 . TX INSTRS INC COM 08/28/2002 06/17/2003 311,269 .87 344,705 .92 -33,436 .0 5
35450 . ACCENTURE LTD BERMUDA CLS

A COM 01/13/2003 06/17/2003 616,801 .04 652,100,32 -35,299 .2 8
3110 . DOW CHEM CO COM 04/21/2003 06/18/2003 98,584 .24 94,533 .43 4,050 .8 1
4090 . TX INSTRS INC COM 08/28/2002 06/18/2003 75,791 .91 83,422 .91 -7,631 .00
13430 . TRIBUNE CO COM 12/16/2002 06/18/2003 643,747 .64 607,541 .64 36,206 .00
9150 . TRIBUNE CO COM 12/17/2002 06/19/2003 441,311 .27 419,097 .05 22,214 .22
3640 . TRIBUNE CO COM 12/31/2002 06/20/2003 175,191 .54 165,735 .07 9,456 .47
9990 . TRIBUNE CO COM 12/31/2002 06/23/2003 468,495 .06 454,763 .78 13,731 .28

31440 . AMERN INTL GROUP INC COM 04/08/2003 06/30/2003 1736488 .19 1884635 .61 -148,147 .42
11130 . EMERSON ELEC CO COM 12/26/2002 07/18/2003 572,238 .84 560,170 .81 12,068 .0 3
9920 . EMERSON ELEC CO COM 12/27/2002 07/21/2003 502,364 .94 503,401 .23 -1,036 .2 9

21090 . EMERSON ELEC CO COM 01/23/2003 07/22/2003 1071142 .55 1049963 .96 21,178 .5 9
33580 . JOHNSON & JOHNSON COM 12/04/2002 08/12/2003 1707865 .94 1957460 .89 _-249,594 . 9 5

Totals

JSA

3 F09 71 1 0 00

ANW651 656U 02/28/2004 11 :21 :59 26-09972 7 STATEMENT 4



Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

15750 . MERCK & CO INC COM 06/17/2003 08/13/2003 839,024 .62 964,707 .26 -125,682 .6 4
14420 . MERCK & CO INC COM 06/23/2003 08/14/2003 764,962 .46 899,475 .35 -134,512 .8 9
7200 . AMERISOURCEBERGEN CORP COM 12/13/2002 08/27/2003 407,128 .68 408,710 .88 -1,582 .2 0
18420 . AMERISOURCEBERGEN CORP COM 12/16/2002 08/28/2003 1057660 .01 1033160 .71 24,499 .3 0
5720 . AMERISOURCEBERGEN CORP COM 12/17/2002 08/29/2003 329,443 .98 318,807 .33 10,636 .6 5
15020 . ZIMMER HLDGS INC COM 06/13/2003 09/09/2003 797,299 .37 686,731 .10 110,568 .27
6020 . ZIMMER HLDGS INC COM 06/16/2003 09/10/2003 316,813 .54 280,859 .02 35,954 .52
2420 . ZIMMER HLDGS INC COM 06/17/2003 09/11/2003 125,938 .64 111,774 .01 14,164 .6 3
7040 . ZIMMER HLDGS INC COM 06/17/2003 09/12/2003 367,179 .33 323,855 .49 43,323 .84
9390 . KOHLS CORP COM 07/10/2003 09/22/2003 516,895 .28 489,440 .61 27,454 .67

121860 . MOTOROLA INC COM 06/24/2003 09/22/2003 1471938 .75 1153906 .05 318,032 .70
17590 . KOHLS CORP COM 07/17/2003 09/23/2003 973,409 .63 980,105 .44 -6,695 .8 1
38210 . MOTOROLA INC COM 06/24/2003 09/23/2003 454,738 .78 358,723 .12 96,015 .6 6
34000 . APPLIED MATERIALS INC COM 11/20/2002 09/26/2003 635,008 .63 542,119 .80 92,888 .8 3
14400 . XILINX INC COM 06/25/2003 10/03/2003 418,363 .75 368,997 .12 49,366 .6 3
15830 . GEN MILLS INC COM 06/16/2003 10/09/2003 717,165 .12 763,653 .00 -46,487 .88
12530 . ELI LILLY & CO COM 12/27/2002 10/09/2003 784,673 .29 795,412 .64 -10,739 .35
15410 . GEN MILLS INC COM 06/18/2003 10/10/2003 693,882 .86 759,583 .26 -65,700 .4 0
25330 . ELI LILLY & CO COM 06/05/2003 10/10/2003 1578349 .82 1552309 .28 26,040 .5 4
11700 . BSTN SCIENTIFIC CORP COM 08/12/2003 10/29/2003 782,988 .17 758,902 .95 24,085 .2 2
6740 . APPLE COMPUTER INC COM 10/03/2003 10/30/2003 156,891 .08 145,234 .20 11,656 .8 8
11500 . APPLE COMPUTER INC COM 10/03/2003 10/31/2003 264,804 .99 247,803 .15 17,001 .8 4
19000 . WYETH COM 01/30/2003 11/06/2003 810,526 .72 724,134 .60 86,392 .1 2
7840 . APPLE COMPUTER INC COM 10/03/2003 11/07/2003 178,155 .64 168,937 .10 9,218 .5 4
10600 . APPLE COMPUTER INC COM 10/06/2003 11/11/2003 228,323 .89 233,348 .58 -5,024 .6 9
34700 . WYETH COM 03/27/2003 11/11/2003 1331692 .36 1330558 .73 1,133 .6 3
13500 . APPLE COMPUTER INC COM 10/07/2003 11/17/2003 285,485 .96 305,371 .57 -19,885 .6 1
10100 . APPLE COMPUTER INC COM 10/08/2003 11/19/2003 206,354 .53 231,434 .09 -25,079 .5 6
10160 . APPLE COMPUTER INC COM 10/08/2003 11/24/2003 212,646 .96 234,788 .46 -22,141 .5 0
7400 . SCHLUMBERGER LTD COM STK 05/07/2003 12/02/2003 348,408 .24 333,894 .66 14,513 .5 8
6400 . NIKE INC CL B 09/26/2003 12/03/2003 425,012 .41 388,043 .52 36,968 .8 9
12080 . NIKE INC CL B 09/29/2003 12/04/2003 787,568 .24 734,158 .17 53,410 .07
8550 . NIKE INC CL B 10/09/2003 12/05/2003 558,802 .68 524,869 .34 33,933 .3 4
4590 . NIKE INC CL B 10/09/2003 12/08/2003 300,515 .71 292,668 .04 7,847 .6 7

Totals

JSA

3F 09 71 1 000

ANW651 656U 02/28/2004 11 :21 :59 26-09972 8 STATEMENT 5



Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-ter m
Description Acquired Sold Price Basis Gain/Loss

40000 . ADR TAIWAN SEMICONDUCTO R

MFG CO LTD SPONSORED ADR 05/09/2003 12/09/2003 408,268 .79 324,360 .75 83,908 .0 4
79040 . ADR TAIWAN SEMICONDUCTOR

MFG CO LTD SPONSORED ADR 05/13/2003 12/11/2003 800,376 .76 646,687 .25 153,689 .5 1
30990 . ADR TAIWAN SEMICONDUCTOR

MFG CO LTD SPONSORED ADR 05/14/2003 12/15/2003 309,860 .64 255,768 .40 54,092 .24
18410 . COMCAST CORP NEW CL A 06/11/2003 12/16/2003 584,904 .31 594,519 .65 -9,615 .3 4
26290 . ADR TAIWAN SEMICONDUCTO R

MFG CO LTD SPONSORED ADR 05/14/2003 12/16/2003 256,554 .68 216,944 .56 39,610 .1 2
21480 . COMCAST CORP NEW CL A 06/13/2003 12/17/2003 674,358 .76 713,351 .84 -38,993 .0 8
57000 . CORNING INC COM 09/18/2003 12/17/2003 569,910 .53 545,837 .70 24,072 .8 3
24170 . COMCAST CORP NEW CL A 11/07/2003 12/18/2003 759,395 .47 812,176 .81 -52,781 .3 4
60300 . CORNING INC COM 09/18/2003 12/18/2003 629,460 .23 577,438 .83 52,021 .40
14500 . CORNING INC COM 09/19/2003 12/22/2003 149,695 .32 141,940 .49 7,754 .83

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 42760265 .00 42111601 .00 648,663 .0 0

Totals 53785247.00 53045919 .00 739,326 .0 0

JSA

3 F097 7 1 000

ANW651 656U 02/28/2004 11 :21 :59 26-09972 9 STATEMENT 6



Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

19620 . PFIZER INC COM 06/14/2001 05/27/2003 623,145 .14 844,739 .10 -221,593 .9 6
54490, TX INSTRS INC COM 12/31/2001 06/12/2003 1014103 .94 1693278 .51 -679,174 .5 7
15530 . TX INSTRS INC COM 05/02/2002 06/13/2003 278,786 .13 449,730 .92 -170,944 .7 9
1390 . TX INSTRS INC COM 05/02/2002 06/16/2003 25,351 .71 43,729 .40 -18,377 .6 9
8520 . AMER EXPRESS CO COM 11/19/2001 08/25/2003 383,401 .64 290,292 .59 93,109 .05
19510 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 02/05/2002 09/17/2003 836,498 .90 887,637 .20 -51,138 .30
15190 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 09/05/2002 09/18/2003 652,026 .01 580,861 .59 71,164 .4 2
37000 . INTEL CORP COM 08/06/2001 09/26/2003 1019505 .73 1113654 .21 -94,148 .4 8
57270 . XILINX INC COM 08/13/2002 10/02/2003 1616702 .17 2128947 .06 -512,244 .8 9
18330 . XILINX INC COM 08/29/2002 10/03/2003 532,542 .20 349,075 .15 183,467 .0 5
25410 . BK AMER CORP COM 08/29/2002 10/27/2003 1882216 .03 1794719 .65 87,496 .3 8
24080 . WELLPOINT HLTH NETWORKS

INC CL A (NEW) DELAW EFF 08/28/2002 10/27/2003 2181105 .20 1766922 .83 414,182 .3 7
8565 . SCHLUMBERGER LTD COM STK 11/06/2002 11/25/2003 398,896 .19 369,094 .97 29,801 .22
12520 . SCHLUMBERGER LTD COM STK 11/07/2002 11/26/2003 584,009 .35 533,420 .92 50,588 .43
14500 . DISNEY WALT CO DISNEY CO M

COM HLDGCOMMON STOCK 10/14/2002 12/01/2003 334,468 .86 232,778 .65 101,690 .2 1
8310 . SCHLUMBERGER LTD COM STK 11/07/2002 12/01/2003 389,170 .64 353,087 .75 36,082 .8 9
3995 . SCHLUMBERGER LTD COM STK 11/07/2002 12/02/2003 188,093 .36 169,745 .55 18,347 .8 1

45530 . DISNEY WALT CO DISNEY CO M

COM HLDGCOMMON STOCK 10/15/2002 12/03/2003 1005191 .50 747,606 .46 257,585 .0 4
44750 . DISNEY WALT CO DISNEY CO M

COM HLDGCOMMON STOCK 10/16/2002 12/04/2003 983,711 .00 736,799 .38 246,911 .6 2
54690, PEPSICO INC COM 08/30/2002 12/11/2003 2565781 .45 2622755 .64 -56,974 .1 9

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 17494707 .00 17708878 .00 -214,170 .00

20% MAX RATE CAPITAL GAINS (LOSSES )

Totals

JSA

3F097 0 1 000

ANW651 656U 02/28/2004 11 :21 :59 26-09972 10 STATEMENT 7
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Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

10400 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 06/22/2001 01/02/2003 403,451 .68 612,950 .00 -209,498 .32
5700 . WAL-MART STORES INC COM 06/18/2001 01/06/2003 284,468 .16 280,725 .00 3,743 .1 6
16900 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 06/22/2001 02/05/2003 638,866 .65 996,043 .75 -357,177 .1 0

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 1326786 .00 1889719 .00 -562,932 .0 0

Totals 18821493.00 19598597 .00 -777,102 .00

JSA

3F0970 1 000

E ANW651 656U 02/28/2004 11 :21 :69 26-09972 11 STATEMENT 8



ACC OUNT NAME LUMINA FOUNDATION
GARD N ER LEWIS 26-0997 3

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

AGENT /CUSTODIAN TAX INFORMATION LETTE R

P R I NCIPAL

LUMINA FOUNDATION ID NUMBER 35-1813228
ATTN : DAVID BROWN, CPA & CONTROLLE R
30 SOUTH MERIDIAN ST TAX YEAR
INDIANAPOLIS, I N 46204 BEGINNING 01 ! 01 / 2003

ENDING 12 / 31 / 2003

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S INCOME TAX RETUR N

I N C D M E

,S . GOVERNMENT INTEREST REPORTED AS DIVIDENDS :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

OREIGN DIVIDEND INCOME :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

IVIDEND INCOME :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

HART TERM GAINS OR LOSSES :
OTHER CAPITAL GAIN OR LOS S

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

ONG TERM GAINS OR LOSSES :
OTHER CAPITAL GAIN OR LOSS

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
POST-MAY 5TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

D E D U C T I O N S
-------------------

N-fEREST EXPENSE . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

M I S C E L L A N E 0 U S I N F O R M A T I O N
-----------------------------------------------------

D NTAXAEiLE DIVIDENDS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

NONE
104 .

24 , 949 .
24 , 949 .

238,785 .
252,673 .

1,321,479 .
1,911,472 .

- 123 , 520 .
628,315 ,

12 .

8,568 .

Report the amounts listed above on your 2 003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income , our agreed plan of remitt in g, fiducia ry deduction , or variance
between your taxable year and that of this account If you have interests in other accounts , appropriate schedules will follo w

10 LUMINA FOUNDATION 26-09973 3 S



INFORMA

T A X C R E D I T S
---------------------

OREIGN TAX CREDIT INFORMATION :
------------------------------

COUNTRY FOREIGN INCOM E
------- --------------

BERMUDA 2,351 .

ISRAEL 7,923 .
SWITZERLAND 14,675 .

R ,

TAXES

NON E
1,525,
2,201 .

DATE PAID

12/31/2003
12/31/2003
12/31/200 3

Report the amounts listed above on your 20 03 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w

10 LUMINA FOUNDATION 26-09973 4



MINA FOUNDATION

PLANATION OF INCOME AND DEDUCTION S

11 N CO M E

pI VI DE N D I N COME
---------------

FOREIGN DIVIDENDS
------- ---------

QUALIFIED FOREIGN DIVIDENDS
----------------------------

ADR NOVARTIS AG SPONSORED ADR ISIN #US66987
ADR TEVA PHARMACEUTICAL INDS LTD ADR SIN #
TYCO INTL LTD NEW COM

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED )

TOTAL FOREIGN DIVIDEND S

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
-------------------------

AMER EXPRESS CO COM
BLOCK H & R INC COM
BOEING CO COM
CAP 1 FNCL CAM
CITIGROUP INC COM
CLEAR CHANNEL COMMUNICATIONS INC COM
DU PONT E I DE NEMOURS & CO COM STK
EQUiFAX INC COM
GOLDMAN SACHS GROUP INC COM US38141G1040
HCA INC COM
NALLIBURTON CO COM
HERSHEY FOODS CORP COM
JONES APPAREL GROUP INC COM
LEHMAN BROS HLDGS INC COM
LENNAR CORP CL A LENNAR CORP CL A CU REMAIN
MBNA CORP CAM
MAY DEPT STORES CO COM
MELLON FINL CORP CAM
MOODYS CORP COM

CONTINUED . . .

14,675 .02
7,922 .73
2,351 .25

------------

6,8'i2,00
9,782 .00

12,971 .00
533 .20

15,930 .00
2,370,00

23,520 .00
1,104 .00
5,704 .00
1,540 .0 0

20,300 .00
17,030 .00
5,408 .00
6,144 .00
2,835 .4 0
12,177 .00
14,928 .00
2,7$2 .00
3,870,00

24 , 949 , 0
------------

24 , 949 . 0 0

STATEM E N T 1

1,76 2 ooo
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MINA FOUNDATIO N

PLANATION OF INCOME AND DEDUCTIONS (Cont'd )

MYLAN LAB INC COM
PFIZER INC COM
PRIN FINL GROUP INC COM STK
QUALCOMM INC COM
SEARS ROEBUCK & CO COM
TJX COS INC COM NE W
TX INSTRS INC COM
TRAVELERS PPTY CAS CORP NEW CL A

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

HOLDING PERIOD BASED DISQUALIFICATION
-------------------------------------

ABBOTT LAB COM
BAKER HUGHES INC COM
DEERE & CO COM
DU PONT E I DE NEMOURS & CO COM STK

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED)

TOTAL OTHER DIVIDEND S

, USGI D I VIDE NDS
--------------

NONQUALIFIED USSI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

825 .84
3,720 .0 0
11,160 .00
1,372 .00

33,557 .00
4,604 .50
2,979 .27

14,816 .00
------------

1,967 .72

238,785 .0 0

4,851 00
2 , 484 . 00
3,850 .0 0

735 . 00
------------

13,88$ .00
------------

252,673 .00

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 103 .55
------------

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED) 104 .00
------------

TOTAL USGf DIVIDENDS 104 .00

CONTINUED . . .

,76 2 000
ANW652 656U 03/20/2004 11 :44 :08 26-09973

STATE ME N T 2
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JM ! N A FOU NDATIO N

(PLANATION OF INCOME AND DEDUCTIONS (Cont'd )

DOTAL DIVIDEND INCOM E

)EDUCTION S

INTEREST EXPENSE
----------------

NONALLOCABLE :
SHORT TERM INTEREST ADJUSTMEN T

TOTAL NONALLOCABLE (ROUNDED )

JET INTEREST EXPENSE

------------

277,726 . 00

11 .53
------------

12 .0 0

------------

12 , Q 0

STATEMENT 3

76
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ocneauie u uetan or onoR-term kapiiai mains ana posses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Los s

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

2100 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 07/10/2Q02 01/14/2003 90,780 .26 67,670 .40 23,109 .86
12200 . PRIN FINL GROUP INC COM 12/26/2002 01/14/2003 374,893 .47 369,469 .98 5,423 .49

79 0 0 . ADR CEMEX S A SPONSOR ADR

NEW REP ORD PARTN CTF NE 03/08/2002 01/15/2003 178,010 .06 217,572 .32 -39,5 6 2 .2 6
48Q0 . AMAZON COM INC COM 12/26/2002 01/16/2003 103,340 .40 100,224 .00 3,116 .40
7865 . ADR CEMEx S A SPONSOR AD R

NEW REP ORD PARTN CTF NE 08/29/2002 0 1/16/2Q03 174,424 .70 205,009 .44 -30,584 .74
3800 . ST JUDE MED INC COM 12/26/24Q2 01/16/2003 153,325 .37 151,962 .00 1,363 .37
3500 . AMAZON COM INC COM 12/26/2002 01/17/2003 74,869 .04 73,080 .00 1,789 .0 4
17500 . DEERE & CO COM 12/26/2002 Q1/22/2003 745,041 .79 840,700 .00 -95,658 .2 1
2160Q . BAKER HUGHES INC COM 12/26/24Q2 02/14/2003 633,323 .14 724,896 .00 -91,572 .8 6

1Q8Q0 . HALLIBURTON CO COM 12/26/2002 02/ 1 412003 203,565 .21 207,900 .00 -4,334 .7 9

2700, AMAZON COM INC COM 12/26/2002 02/27/2003 57,304 .42 56,376 .00 928 .42
3000 . SYMANTEC CORP COM 01/16/2003 02/28/2003 121,507 .73 143,424 .30 --21,916 .5 7

21400 . MELLON FINL CORP COM 08/29/2002 03/24/2003 468,218 .03 792,717 .66 -324,499 .6 3
27200 . BLOCK H & R INC COM 12/26/2002 04/03/2003 1116518 .56 1126622 .50 -10,103 .9 4

39Q0, PFIZER INC CUM 08/29/2002 04/17/2003 120,565 .19 128,056 .11 -7,490 .92

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 4615687 .00 5205681 .00 -589,993 .0 0

POST-MAY 5TH CAPITAL GAINS (LOSSES )

2500 . ADR T EVA PHARMACEUTICAL
INDS LTD ADR ISIN #US 881 12/26/2002 05/07/2003 117,133 .26 92,175 .00 24,958 .2 6

12700 . #REORG/CUNCORQ EFS INC STK
MERGER TO 1STDATA CORP S 09/11/2002 05/21/2003 183,070 .79 201,359 .73 -18,288 .94

870Q . MATTEL INC COM 0 8 /29/2002 05/29/2003 186,276 .53 167,553 .81 18,722 .72
3900 . A DR TVA PHARMACEUTICA L

INDS LTD ADR ISIN #US881 12/26/2002 05/30/2003 197,371 .70 143,793 .00 53,578 .7 0

4900 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 07/23/2002 06/11/2003 203 389 .47 145,196 .05 58 193 .42

Totals

JSA

3F 0 971 1 000
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Date Date Gross Sales Cost or Other Short-term
Desc ription Acquired Sold Pace Basis Gain/Los s

3900 . ADR TEVA PHARMACEUTICA L
INDS LTD ADR ISIN #US881 12/26/2002 06/11/2003 196,407 .66 143,793 .00 52,614 .6 6

10600 . TYCO INTL LTD NEW COM 06/27/2002 06/11/2003 202,455 .80 142,111 .84 60,343 .96
2800 . AMAZON COM INC COM 12/26/2002 06/17/2003 100,674 .04 58,464 .00 42,210 .04
3300, CLEAR CHANNEL COMMUNICATI O

NS INC COM 08/29/2002 06/17/2003 141,784 .12 90,911 .79 50,872 .3 3
700 . ST JUDE MED INC COM 12/26/2002 06/18/2003 42,383 . 0 1 27,993 .00 14,390 .0 1

6500 . #REORG/CONCQRD EFS INC STK
MERGER TO 1STDATA CORP S 09/11/2002 06/19/2003 101,590 .23 105,145 .95 -3,555 .7 2

8300 . AMAZON COM INC COM 12/26/2002 06/25/2003 297,233 .13 173,3 0 4 .00 123,929 .1 3
6900 . AMAZON COM INC COM 12/26/20 0 2 06/30/2003 249,136 .28 144,072 .00 105,064 .2 8
1800 . MAY DEPT STORES CO COM 06/11/2003 06/30/2003 40,144 .05 41,759 .10 -1,615 .05

4300, EQUIFAX INC CAM 08/29/2002 07/07/2003 112,283 .64 96,205 .19 16,078 .45
2500 . #REORG(CONCORD EFS INC STK

MERGER TO 1STDATA CORP S 09/11/2002 07/08/2003 37,373 .24 40,440 .75 -3, 067 .5 1
3900 . TYCO INTL LTD NEW COM 07/12/2002 07/11/2003 73,277 .56 54,990 .00 18,287 .56
1600 . NABOBS INDUSTRIES COM

USD0 .10 02/14/2003 07/11/2003 60,029 .18 59,675 .36 353 .82
31200 . #REORG/CONCORD EFS INC STK

MERGER TO 1STDATA CORP S 12/31/2002 07/15/2003 469,291 .x.8 481,211 .58 -11,920 .1 0
30700 . TENET HEALTHCARE CORP COM 01/16/2003 07/1 6 /20 03 372,177 .02 515,74 1 .96 -143,564 .9 4
9400 . TENET HEALTHCARE CORP COM 01/22/2 003 07/17/2003 112,318 .14 176,405 .66 -64,087 .5 2
9700 . AMER EXPRESS CO COM 12/26/2002 08/25/2003 436,890 .81 353,582 .16 83,308 .6 5
2600 . AMAZON COM INC CQM 12/26/2002 09/10/20 03 121,687 .81 54,2 8 8 .00 67,399 .8 1
5100 . XILINX INC CQM 12/26/2002 09/10/2003 156,922 .20 113,730 .00 43,192 .2 0
4000 . AMAZON COM INC COM 12/26/2002 09/17/2 003 185,002 .13 83,520 .00 101,482 1 3
6500 . ADR NDVARTIS AG SPONSORED

ADR !SIN #US66987V1098 06/11/2003 09/17/2003 26Q,759 .33 265,207 .15 -4,447 .82
11400 . TX INSTRS INC COM 11/26/2002 09/17/2003 278,895 .90 219,204 .90 59,691 .0 0
1200, ADR NOVARTiS AG SPONSORE D

ADR !SIN #U 5 66987V1098 06/11/2003 09/18/2003 47,974 .47 48,961 .32 -986 .85
2500 . AMAZON COM INC COM 12/2612 002 09/26/2003 124,604 .41 52,200 .00 72,404 .4 1
2000, AMAZON CAM INC COM 12/26/2002 09/30/2003 99,135 .35 41,760, 00 57,375 .35
1200 . AMAZON COM INC COM 12/26/2002 1 0 /08/2003 66,364 .21 25,056 .00 41,308 .2 1
2100 . AMAZON COM INC COM 12/26/2002 10/17/2003 124 538 .44 43 848 .00 80 690 .4 4

Totals

J SA

3F0971 1 000
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

2400 . SEARS ROEBUCK & CO COM 11/08/2002 10/17/2003 113,080 .78 57,512 .64 55,568 .1 4

1900 . AMAZON COM INC COM 12/26/2002 10/21/2003 110,151 .14 39,672 . 00 70,479 .1 4

18700 . CAREMARK RX INC COM 09/30/2003 10/23/2003 432,9 87 .54 403,5 85 .20 29,402 .3 4

100 . CARTER INC FORMERLY CARTE R
HLDGS INC TO COM COM 10/23/2003 10024/2 003 2,399 .88 1,900 .00 499 .88

2800 . ABBOTT LAB COM 09/17/2003 10 1 2712003 115,784 .09 123,305 .28 -7,521 .1 9

11800 . ABBO T T LAB COM 09/17/2003 11/03/2003 504,609 .25 519,643 .68 -15,034 .43

5300, SEARS ROEBUCK & CO COM 11/08/2002 11/03/2003 283,142 .41 127,007 .08 156,135 .33

52 0 0 . ABBOTT LAB COM 09/17/2003 11/04/2003 218,537 . 43 228,995 .52 -1 0 ,458 .0 9

340 0 . CLEAR CHANNEL C OMMUNICATI O

NS INC COM 12126/2002 11/04/2 003 138,934 .82 132,634 .00 6 ,300 .82

16404 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 12/26/2002 11/12/2003 685,714 .18 639,764 .00 45,950 .1 8

300 . ANTHEM INC COM 12/26/2 0 02 11/13/2003 20,212 99 18,963 .00 1,249 .9 9

4900 . ANTHEM INC COM 12/26/2002 11/25/2003 342,822 .24 309,729 . 00 33,053,24

15500 . SEARS ROEBUCK & CO COM 06/30/2003 12/04/2003 835,066 .78 473,911 .00 361,155 .78

1900 . ANTHEM INC COM 12/26/2002 12/12/20 03 139,434 .46 120,099 .00 19,335 .4 6

4600 . ANTHEM INC COM 12/26/2002 12/15/2003 338,215 .71 290,766 .00 47,449 .7 1

9500 . DU PONT E I DE NEMOURS &
CO COM STK 10/22/2003 12/15/2003 422,570 .60 375,907 .00 46,663 .6 0

4100 . SYMANTEC CORP COM 01/16/2003 12/17/2 003 130,523,94 98,006 .61 32,517 .3 3

15700 . PRIN FINL GROUP INC COM 03/24/2003 12/18/2003 512, 0 36 .20 483,297 .00 28,739 .20

9100 . PRIN FINL GROUP INC COM 12/26/2002 12/18/2 003 299,223 .09 284,193 . 00 15,030 .0 9

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 11044023 .00 913255 1 .00 1911472 .0 0

Totals 15659710.00 14338 232 .00 1321479 .00

JSA

3F 09 71 1 000

- ANW652 656U 03/20/2004 11 :44:08 26-09973 10 STATEMENT 6
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Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

12400 . MATTEL INC COM 02/12/2002 05/29/2003 265,497 .58 217,000 .00 48,497 .5 8

11300 . MATTEL INC COM 02/12/2 002 05/29/2003 240,555 .54 197,750 .00 42,805 .54

4800, QUALCOMM INC COM 06/11/2001 06/06/2003 164,586 .20 286,020 .00 -121,433 .80

3200 . PRUDENTIAL FINL INC CQM 03/19/2002 06/11/2003 107,279 .45 101,500 .16 5,779 .2 9

200 . XILINX INC COM 06/1 1 /2001 06/11/2003 5,518 .94 8,996 .26 -3,477 .32

5000 . ADR NOVARTIS AG SPONSORE D

ASR ISlN #US66987V1 0 98 06/11/2001 06/30/2003 198,240 .71 192,779 .00 5,461 .7 1

21300 . TJX COS INC COM NEW 06128/2002 06/30/2003 400,974 .98 44 ,266 .$$ -43,291 .9 0

3000 . EGUIFAX INC COM 02/27/2002 07/03/2003 77,884 .14 9 0 ,386 .40 - 12,502 .2 6

900 . EQUIFAX INC COM 02/27/2002 07/07/2003 23,478 .72 27,115 .92 -3,637 .2 0
19400 . EQUIFAX INC COM 02/27/2002 07/07/2003 506,582 .03 584,446 . 0 8 -77,864 .0 5

2400, ADR NOVARTIS AG SPONSORED

ADR ISIN #US66987V1098 06/11/2001 07/11/2003 92,279 .27 92,533 .92 -254 .65
5900, TYCO INTL LTD NEW COM 07/01/2002 07/11/2003 110,855 .79 75,836 .11 35,019 .68
5500 . INTERIICTIVECURP COM STK 09/27/2001 08/ 05/2003 204,779 .60 132,625 .97 72,153 .6 3
13700 . AMER EXPRESS CO COM 09/28/2001 08/25/2003 617,051 .96 509,545 .67 107,505 .2 9
236013 . PRUDENTIAL F INL INC COM 08/29/2002 09/10/2003 848,748 .38 740,038 .49 108,709 . 8 9
4900 . SEARS ROEBUCK & CO COM 08/07/2 002 09/10/2003 213,267 .40 208,791 .94 4,475 .46

26800 . XILINX INC COM 08/29/2002 09/10/2003 824,61 0 .75 782,067 .21 42,543 .5 4
4400 . QUALCOMM INC COM 04/24/2002 09/16/2003 186,859 .24 183,344 .25 3,514 .9 9
4300 . ADR NUVARTlS AG SPONSORED

ADR ISIN #US66987V1098 08/29/20 02 09/17/2003 172,502 .32 166,690 .86 5,811 .4 6
3700 . SEARS ROEBUCK & CO COM 08/29/2002 09/17/2003 167,537 .40 166,347 .08 1,190 .3 2
2500 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 08/29/2002 09/30/2003 94,683 .06 81,740 .75 12,942 .3 1
5800 . HCA INC COM 06/11/20 0 1 09/30/2003 206,632 .13 239,962 .24 -33,330 .1 1
4 00 . SEARS ROEBUCK & CO COM 08/29/2002 10/17/2003 18,846 .80 17,775 .72 1,071 .08
1400 . CLEAR CHANNEL COMMUNICATI O

NS INC COM 08/29/2002 11/04/2003 57,208 .46 45,774 .82 11,433 .6 4
2200 . ANTHEM INC COM 08/29/2 002 11/13/2003 148,228 .62 136,717 . 02 11,511 .6 0
12300 . SEARS ROEBUCK & CO COM 11/20/2002 12/04/2003 662,665 .89 289,013 .52 373,652 .3 7

Totals

J SA

3F09 70 1 000

- ANW652 656U 03/20/2004 11 :44:08 26-09973 11 STATEMENT 7



Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term

Description Acquired Sold Price Basis Gain/Loss

1 0700 . DU PONT E ! D E NEMOURS &
CO COM STK 08/29/2002 12/15/2003 475,947 .94 445,921 .54 30,026 .4 0

TOTAL POST--MAY 5TH CAPITAL GAINS (LOSSES) 7093303 .00 6464988 .00 628,315 .0 0

20% MAX RATE CAPITAL GAINS (LOSSES )

9100 . AMER EXPRESS CO COM 06/11/2001 01/14/2003 346,85 0 .6 0 377,762 .84 -30,912 .24

5600, PFIZER INC COM 06/11/2001 01/16/2003 166,523 .85 242,795 .84 -76,271 .9 9

28700 . EMC CORP COM 01/31/2002 03/ 1 4/2003 210,324 .45 673,171 .17 -462,846 .72

9100 . ADR NQVARTIS AG SPONSORED

ADR ISIN #US66987V1098 06/11/2001 03/28/2003 340,445 .15 350,857 .78 -10,412 .6 3

800 . MATTEL INC COM 02/12/2002 04/15/2003 17,919 .15 14,000 .00 3,919 .1 5

800 . MATTEL INC COM 02/12/2002 04/16/2003 1 8 ,127 .14 14,000 .00 4,127,1 4

1800 . MATTEL INC COM 02/12/2002 04/16/2003 40,443,92 31,500 .00 8,943 .92

56 00 . PFIZER INC COM 06/11/2001 04/16/2003 175,103 .79 242,795 .84 -67,692 .05

9700 . PFIZER INC COM 06/11/2001 04/17/2003 299,867 .26 420,557 .08 -120,689 .82

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 1615605 .00 2367441 .00 -751,835 .00

Totals 8708908.00 8832429 .00 -123,52 0 .04

JSA

3F097 0 1 0 00

E ANW652 656U 03/20/2004 11 :44 :08 26-09973 12 STATEME NT 8



ACCOUNTNAME LUMINA FOUNDATION
SOUTHEASTERN 26-09974

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL

LUMINA FOUNDATION I D NUMBER 35-1813228

ATTN : DAVID BROWN, CPA & CONTROLLE R
30 SOUTH MERIDIAN ST . TAX YEAR

INDIANAPOLIS, I N 46204-3503 BEGINNING 01 /01 /2003
ENDING 12 / 31 / 2003

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S INCOME TAX RETUR N

I N C 0 M E

IS . GOVERNME N T I NTER EST R E POR TED AS DIV I DENDS :

QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TO T A L FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

'OREI GN DI V I DEND I NCOME :
QUALI FIE D . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TOTA L FOR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

lI V I DE ND INCOM E :
QUALI FIE D . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

TOTA L FOR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

>HORT TE RM GAIN S OR LOSSES :
OTHER CAP ITA L GA I N OR L OS S

TOTAL FOR YE AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

P OST - MAY 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

ONG TERM GAINS OR LOSSES :
OTHER CAPITAL GA I N OR LOSS

TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

P OST - MAY 5 TH . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

T A X C R E D I T S
---------------------

OREIGN TAX CREDIT INFORMATION :
------------------------------

CDUNTRY FOREIGN INCOME
------- --------------

CANADA 23,072 .
NETHERLANDS 51,035 .

TAXES

3,46 1
-434

NONE
2,327 .

51 , 035 .
74,107 .

314,310 .
376,228 .

2,350,074 .
2,241,629 .

-1,755,486 .
-1,600,757 .

DATE PAID

12/31/2003
12/31/200 3

Report the amounts listed above on your 2 003 tax return These may differ from payments actually received by you The

difference may be caused by the exclusion of tax-exempt income , our agreed plan of remitting, fiducia ry deduction , or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follo w

LUMINA FOUNDATION 26-09974 3 S



MINA FOUNDATIO N

PLANATION OF INCOME AND DEDUCTIONS
--------------------------------------------------------------------

NOME

IVIDEND INCOME
--------------

FOREIGN DIVIDENDS
-----------------

QUALIFIED FOREIG N DI V IDE N DS
---------------------------

ADR KONINKLIJKE PHILIPS ELECTRS N V N Y REG 51,035 .29
------------

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED) 51,035 .0 0

NONQUALIFIED FOREIGN DIVIDENDS
------------------------------

ASSET BASED DISQUALIFICATION
----------------------------

FAIRFAX FINL HLDGS LTD SUB UT G

TOTAL NONQUALIFIED FOREIGN DIVIDENDS (ROUNDED )

TOTAL FOREIGN DIVIDEND S

OTHER DI V IDE NDS
---------------

QUALIFIED OTHER DIVIDENDS
-------------------------

AON CORP COM
AUTO DATA PROCESSING INC CO M
DISNEY WALT CO DISNEY COM COM HLDGCOMMON ST
FEDEX CORP COM
GENERAL MOTORS CORP COMMON STOCK
HILTON HOTELS CORP COM
HOLLINGER INTL INC CL A
MARRIOTT INTL INC NEW COM STK CL A
TEL & DATA SYS INC COM STK NEW
WASTE MGMT INC DEL COM STK

23,072,30
------------

s2,aoo,oo
9,6 00 .00

27,510 .00
8 , 600 . 00

102 , 000 . 00
17,480,00
44 , 000 . 00
1 8 , 720 . 00
22 , 940 . 0 0

1 , 0 6 0 . 00
------------

CONTINUED . . .

52000 ANW653 656U 03/06/2004 15 :21 :01 26-09974

23,072 .00
------------

74,107 .04

STATEM E N T 1

4 -



1M I NA` FOUNDATIO N

;PLANATION OF INCOME AND DEDUCTIONS (Cont'd )

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

314 ,3 10 . 0 0

FOREST CY ENTERPRISES INC CL A 17,700,00
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 44,218 .3 7

------------

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED) 61,91$ .00
------------

TOTAL OTHER DIVIDENDS 376,228 .00

USGI DIVIDENDS
--------------

NONQUALIFiED USGI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED)

TOTAL USGI DIVIDENDS

-OTAL DIVIDEND INCOME

2 , 327 . 28
------------

76 2000
ANW653 656U 03/06/2004 15 :21 :01 26- 09974

2,327 .00
------------

2,327 .00
------------

452,662 .00

STATEMENT 2
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Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

31000 . AMDOCS ORD GBR0 .01 06/10/2002 04/16/2003 515,155 .50 533,603 .00 -18,447 .5 0

68000 . AMDOCS ORD GBP O .01 06/20/2002 04/17/2003 1141707 .14 1125484 .40 16,222 .74

50000 . AMDOCS QRD GBP0 .01 06/20/2002 04/21/2003 852,899 .94 742,230 .00 110,669 .94

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 2509763 .00 2401317 .00 108,445 .00

POST-MAY 5TH CAPITAL GAINS (LOSSES )

8500 0 . AMDOCS ORD GBP 0 .01 06/26/2002 05/21/2003 1528228 .19 681,336 .60 846,891 .5 9
69000 . AMD OCS ORD GBP0 .01 06/26/2002 06/ 04/2443 1478359 .11 495,095 .70 983,263 .4 1
20000 . AUTO DATA PROCESSING INC 03/17/2003 11/12/2003 792,502 .85 581,448 .00 2 1 1,054 . 5
20000 . AUTO DATA PROCESSING INC 03/17/2003 12/15/2003 781,867 .35 581,448 .00 200,419 .3 5

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 4580958 .00 2339328 .00 2241629 .00

Totals 709 0 721 .00 4740645 . 00 2350074 .0 0

JSA

3F0971 1 000

ANW653 656U 03/06/2004 15 :21 :01 26-09974 6 STATEMENT 3



Schedule D Detail of Long-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

POST-MAY 5TH CAPITAL GAINS (LOSSES )

143000 . ADR FIAT 5 P A SPONSORED

ADR REPSTG ORD NEW 10/05/2Q01 06/12/2003 1 29651,55 3149450 .60 -1939799 .0 5
3000 . FAIRFAX FINL HLDGS LTD SUB

VTG 03/14/2002 08/04/20Q3 520,149 .30 328,597 .20 19 1 ,552 .1 0
46000 . HILTON HOTELS CORP COM 06/15/2001 09/16/2003 705,450 .43 527,712 .00 177,738 .43
2000 . FEDEX CORP COM 06/11/2001 10/30/2003 147,716 .48 78,015 .40 69,701 .08
11400 . HOLLINGER INTL INC CL A 06/11/2001 12/ 18/2003 1 6 8,529 .68 172,073 .88 -3,544 .2 0
39422 .8 #REQRG/GM CORP PLAN O F

REORG TO HUGHES ELECTRON 07/12/2002 12/22/2003 593,391 .27 679,975 .50 -86,584 .2 3
5200 . HOLLINGER INTL INC CL A 06/11/2001 12/22/2003 74,804 .20 78,489 .84 -3,685 .6 4
9400 . HOLLINGER INTL INC CL A 06/11/2001 12/23/2003 135,750 .30 141,885 .48 -6,135 .1 8

TOTAL POST-MAY 5TH CAPITAL GAINS (LOSSES) 3555443 .00 5156200 .00 -1600757 .0 0

20% MAX RATE CAPITAL GAINS (LOSSES )

14935 . COMCAST CORP NEW CL A 09/17/2001 03/19/2Q03 436,387 .56 496,883 .31 - 6 Q,495 .75
31000 . COMCAST CORP NEW CL A 02/22/2002 04/02/2003 918,186 .23 1012419 .15 -94,232 .9 2

TOTAL 2 0% MAX RATE CAPITAL GAINS (LOSSES) 1354574 .00 1509302 .00 -154,729 .0 0

Totals 4910017.00 6665502 .00 -1755486 .00

JSA

3F0970 1 000

E ANW653 656U 03/06/2004 15 :21 :01 26-09974 7 STATEMENT 4



I ACCOUNT NAM E LUMINA FOUNDATION FOR EDUCATION, INC .
TERMINATION ACCOUNT/MERRILL LYNCH 26--1648 8

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

AGENT/CUSTODIAN TAX INFORMATION LETTER
I PRINCIPAL

LUMINA FOUNDATION ID NU MBER 35-1813228
ATTN : DAVID BROWN, CPA & CONTROLLE R
30 SOUTH MERIDIAN ST TAX YEAR
INDIANAPOLIS, I N 46204-3503 BEGINNING 01 /01 /2003

ENDING 12 / 31 / 2003

ENTER THE AMOUNTS LISTED BELOW O N YOUR U S I NCOME TAX RETURN

I N C 0 M E

U .S . IGOVERNMENT INTEREST REPORTED AS DIVIDENDS :
QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

FOREIGN DIVIDEND INCOME :
QUALIFIED . . . . .

. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .TOTAL FOR YEA R
DIVIDEND INCOME :

QUALIFIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOTAL FOR YEA R

HART TERM GAINS OR LOSSES :
OTHER CAPITAL GAIN OR LOSS

TOTAL FOR YEAR
ONG TERM GAINS OR LOSSES :

OTHER CAPITAL GAIN OR LOS S
1 TOTAL FOR YEAR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

NONE
60 .

592 .
592 .

1,233 .
2,434 .

-2,519,742 .

140,844 .

T A X C R E D I T S
---------------------

FOREIGN TAX CREDIT INFORMATION :
-------------------------------

_COUNTRY FOREIGN INCOME

QTHER COUNTRIES 592 .

TAXES DATE PAID_

NONE 12/31/2003

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting , fiducia ry deduction, or variance
between your taxable year and that of this account If you have interests in other accounts , appropriate schedules will follow

LUMINA FOUNDATION 26-16488 3 S



!MINA FOUNDATION FOR EDUCATION, INC .

:PLANATION OF INCOME AND DEDUCTIONS
----------------------------------------------------------------------

NCQME

)IVIDEND INCOM E
--------------

FOREIGN DIVIDENDS
-----------------

QUALIFIED FOREIGN DIVIDENDS
---------------------------

IPC HLDGS LTD COM STK USD0 .0 1

TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED)

TOTAL FOREIGN DIVIDENDS

592 . 00
------------

592 .00
------------

592 .0 0

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
-------------------------

FAIR ISAAC CORPORATION COM
ROCKWELL COLLINS INC COM

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MF B NORTHN INSTL FDS D I V E RSI F I ED ASSE TS POR

HOL D I N G P ERIOD B ASED DI SQUA L I FI CATI O N
-------------------------------------

FAIR ISAAC CORPORATION COM

TOTAL NONQUALi F IED OTHER DIVIDENDS (ROUNDED)

TOTAL OTHER DIVIDENDS

108 .00
1,125 .00

------------

1,147 .2 9

54 . 00
------------

1,233 .00

1,201 .00
------------

2,434 . 0

CONTINUED ., . STATEMENT 1

i 6 2 000
ANW655 656U 03/06/2004 14 :44 :38 26-16488 4 -



MINA FOUNDATION FOR EDUCATION, INC .

PLANATION OF INCOME AND DEDUCTIONS (Cont'd)
--------------------------------------------------------------------------------------

USGI DIV I D ENDS
--------------

NONQUALIFIED USGI DIVIDENDS
---------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PO R

TOTAL NONQUALlFIED USGI DIVIDENDS (ROUNDED )

TOTAL USGI DIVIDEND S

OTAL DI V IDEND I N COM E

60 . 00
------------

60 . 00
------------

3 , 086 . 00

STATEMEN T 2

60 . 38
------------

s2 000
ANW655 656U 03/06/2004 14 :44:38 26-16488 5 -



Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

PRE-MAY 6TH CAPITAL GAINS (LOSSES )

4000 . ACCREDO HLTH INC COM 08/15/2002 02/ 1 2/2003 104,304 .85 126,30 0 .43 -21,995 .5 8

3200 . AFFILIATED MANAGERS GROU P

INC COM STK 10/30/2002 02/12/2003 143,921 .74 165,316 .80 -21,395 .0 6

24 0 0, A IRGAS INC COM 1 1 /20/2002 02/12/2 003 41,432 .83 38,769 .12 2,663 .7 1

7700, AMERN PHARMACEUTICAL S

PARTNERS INC COM COM 12/23/2002 02/12/2003 183,540 .90 135,340 .10 48,200 .80

500 . AMPHENOL CORP NEW CL A 01/29/2003 02/12/2003 19,506 .91 20,758 .90 -1,251 .9 9

2500 . ANTEON INTL CORP COM 04/25/2002 02/12/2003 55,978 .81 57,923 .25 -1,944 .44

3900 . BENCHMARK ELECTRS INC COM 08/29/2002 02/12/2003 133,473 .47 107,189 .64 26,283 .83

3200 . BIOSITE INC COM TO BIOSIT E

INC CU REMAINS SAME 8/8/ 11/25/2002 02l12/2003 104,099 .26 97,422 .08 6,677 .1 8

12400 . CABOT' MICROELECTRONICS

CORP COM 01/29/2003 02/12/2003 518,614 .37 601,736 .63 -83,122 2 6

3000 . CERNER CORP COM 01/29/2003 02/12/2003 101,992 .42 111,510 .00 -9,517 .5 8

4200 . COOPER COS INC COM NEW 05/30/20 02 02/12/2003 105,753 .65 1 0 5,665 .57 88 .0 8

71 0 0 . CORPORATE EXECUTIVE BRD CO

COMMON STOCK 0 9/10/2 002 02112/2003 227,029 .86 204,682 .95 22,346 .9 1

7300 . COVANCE INC COM 12/26/2002 02/12/2 003 171,172 .54 167,784 .41 3,388 .1 3

4233 . #REORG/CURATIVE HLTH SVCS

INC FORMATION OF HLDG CO 01/24/2003 02/12/2003 71,315 .01 72,34 4 .66 -1,029 .6 5

2600 . CYMER INC COM 08/29/2002 02/12/2003 78,994 .46 64,460 .50 14,533 .96

1100 . DRS TECHNOLOGIES INC COM 04/24/2 002 02/12/2003 27,776 .69 48,299 .68 -20,522 .9 9

3400 . FLIR SYS INC COM 12/06/2 0 02 02/12/2003 162,652 .46 163,835 . 80 -1,183 .3 4

3800 . FTI CONSULTING INC CAM 01/07/2 003 02/12/2003 155,816 . 20 159,474 .52 -3,658 .3 2

2500 . FAIR ISAAC CORPORATION COM 11/04/2002 02/12/2003 119,327 .90 96,696 .25 22,631 .6 5

5200 . FISHER SCIENTIFIC INTL IN C

COM NEW 09/02/2002 02/12/2003 150,2 86 .39 149,879 .98 406 .4 1

900 . HANCOCK HLDG CO COM 10/16/2002 02/12/2003 40,521 .27 42,739 .11 -2,217 .84

40 00, HERITAGE PP TY INVT TR INC 04/24/2002 02/12/2003 95,166 .33 96,888 .38 -1,722 . 05

2300 . HILB ROGAL & HAMILTON CO 11/07/2002 02/12/2003 71,216 .43 97,948 .88 -26,732 .45

400 . HSTN EXPL CO COM 05/22/2002 02/12/2003 11,334 .65 12,370 . 4 0 -1,035 .7 5

7500 . HYPERION SOLUTIONS CORP 01 /08/2003 02/12/2003 192 933 .93 228,154 .05 -35,220 .1 2

Totals

JSA

3F0971 1 000

- ANW655 656U 03/06/2004 14 :44:38 26-16488 6 STATEMENT



bcneauie u uetau or snort-term uapitai mains ana posses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

6100 . INTEGRATED CIRCUIT SYS IN C
COM NEW COM STK 11/18/2002 02/12/2003 120,911 .77 143,231 .54 -22,319 .7 7

500 . INTER TEL INC COM 08/22/2002 02/12/2003 1 0 ,563 .18 13,2 0 0 .70 -2,637 .5 2

7500 . K-SWISS INC CL A 09/03/2002 02/12/2003 188,599 . 8 1 141,197 .80 47,402 .0 1

3800, MACERICH CO COM 09/20/2002 02/12/2003 115,478 .52 116,749 .54 -1,271, 02

40 0 0 . MANHATTAN ASSOCS INC COM 08/06/2002 02/12/2003 82,847 .50 103,588 .10 -20,740 .6 0

8900 . MEDIA GEN INC CL A 11/29/2002 02/12/2003 456,867 .74 516,328 .44 -59,460 .7 0

40 00 . MERCURY COMPUTER SYS INC 10/28/2002 02/12/2003 127,357 .36 115,129 .78 12,227 .5 8

3150 0 , OMNIVISION TECHNOLOGIES

INC COM 12/20/2002 02/12/2003 462,248 .56 564,979 .19 -102,730 .6 3

9100, OPEN TEXT CORP COM 1 1 /21/2002 02/12/2003 255,361 .05 226,436 .73 28,924 .32

6400 . PACIFIC CAP BANCORP NEW 09/23/2002 02/12/2003 173,788 .68 163,882 .86 9,905 .8 2

14000 . PANERA BREAD CO CL A 11/06/2002 02/12/2003 40 0 ,698 . 7 2 458 ,077 .79 -57,379 .07

8700 . PEC SOLUTIONS INC COM STK 11/07/2002 02/12/2 003 173,141 .31 305,889 .08 -132,747 .77

16600 . PEDIATRIX MED GROUP COM 11/26/2002 02/12/2003 460, 885 .11 662,716 .53 -201,831 .4 2

10 400 . PEETS COFFEE & TEA INC COM 06/04/2002 02/12/2003 134,735 .21 162,667 .89 -27,932 .6 8

1100 , PERFORMANCE FOOD GROUP CO 03/21/2002 02/12/2003 34,850 .80 32,732 .55 2,118 .25

3000, PHARMACEUTICAL PROD DE V

INC COM 02/04/2003 02/12/2003 86,266 . 00 89,206 .20 -2,940 .20

5300 . QUICKSILVER RES INC COM 02/25/2 002 02/12/2003 116,610 .79 100,768 .48 15,842 .3 1

2100 . REINS GROUP AMER INC COM 10/15/2002 02/12/2 003 55,824 .71 56,554 .89 -730 .1 8

5100 . RES CONNECTION INC COM 01/08/2003 02/12/2003 84,087 .79 107,2 0 3 .94 -23,116 1 5

3800, SURMODICS INC COM 09/03/2002 02/ 1 2/2003 102,189 .94 106,49 0 .72 -4,300 .78

3400 . SYP R IS SOLUTIONS INC COM 05/01/2002 02/12/2003 25,690 .30 6 1 ,201 .28 --35,510 .98

7200 . TIER TECHNOLOGIES INC CL B 09/27/2002 02/12/2003 84,601 .76 13 8 ,351 .76 -53,750 .00

1320 0 . TRACTOR SUP CO COM 01/24/2003 02/12/2003 41 9,549 .36 531,051 .84 -111,502 .48
700 . UCBH HLDGS INC COM 03/13/2 002 02/12/2003 29,409 .61 24,325, 00 5,084 .8 1

21300, UTD ONLINE INC COM 12/13/2002 02/12/2003 328, 0 99 .56 355,143 .70 -27,044 .1 4

4200 . V ARIAN INC COM 10/25/2002 02/12/2003 120,694 .28 127,019 .38 -6,325 .1 0

2900, VARIAN SEMICONDUCTO R

EQUIPTMENT ASSOCS INC CO 12102/2002 02/12/2003 73,447 .82 90,261 .51 -16,813 .6 9

2600 . ZOLL MED CORP COM 04/16/2002 02/12/2003 96,498 .17 102,775 .70 --6,277 .53

1 90 . IPC HLDGS LTD COM STK

USD0 .01 10/16/2002 02/12/2003 53,009 . 1 6 59,540 .26 -6,531 .1 0

Totals

J SA

3F 097 1 1 00 0

ANW655 6560 03/06/2004 14 :44 :38 26-16488 7 STATEMENT 4



Jcneauie u uetan or Jnurt-term uap iia i ma ins anu LUsses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Los s

700 . 'TA RO PHARMACEUTICAL I N D
ORD ILS1 11/01/2002 02/12/2003 21,737 .84 24,488 .31 -2,750 .47

5300 . ACCREDO HLTH INC COM 10/01/2002 02/13/2003 130,367 .06 174,883 .99 -44,516 .9 3

4000 . AFFILIATED MANAGERS GROU P

INC COM STK 1 1 /04/2002 02/13/2003 177,423 .45 209,414 .81 -31,991 .3 6

15000 . AIRGAS INC COM 11/22/2002 02/13/2003 267,260 .44 247,228,64 20,031 .8 0

6800 . AMERN PHARMACEUTICAL S

PARTNERS INC COM COM 12/27/2002 02/13/2003 155,900 .26 122,021 .29 33,878 .97

3800 . AMPHENOL CORP NEW CL A 01/29/2003 02/13/2003 144,072 .66 157,767 .64 -13,694 .9 8

8200 , ANTEON INTL CORP COM 05/08/2002 02/13/2003 179,940 .29 192,417 .03 -12,476 .74

4300, BIOSITE INC COM TO BIOSITE

INC CU REMAINS SAME 8/8/ 11/26/2 002 02/13/2003 136,707 .60 129,077 .62 7,629 .8 8

4300 . CERNER CORP CAM 01/30/2003 02/13/2003 144,381 .91 16 0 ,412 .76 - 1 6,030 .85

10300 . COOPER COS INC COM NEW 09/04/2002 02/13/2003 264,424 .96 243,839 .65 20,585 .3 1

32 00, CORPORATE EXECUTIVE BRD C O

COMMON STOCK 09/10/2002 02/13/2003 102,250 .99 90,826 .56 1 1 ,424 .43

8300 . COVANCE INC COM 01/07/2003 02/13/2003 190 ,08 0 .04 203,495 .34 -13,415 .3 0

8700 . #REORG/CURATIVE HLTH SVC S

INC FORMATION OF HLDG CO 01/27/2003 02/13/2003 137,731 .63 149,2 1 2 .79 -11,481 .1 6

3400, CYMER INC COM 09/04/2002 02/13/2003 102,493 .65 77,713 .25 24,780 .4 0

6400, DRS TECHNOLOGIES INC COM 04/25/2002 02/13/2003 159,545 .27 279,328 .06 -119,782 .7 9

69 0 0 . FLIR SYS INC CAM 12/31/2002 02/13/2003 327,495 .87 332,861 .97 -5,366 .1 0

4300, FTI CONSULTING INC COM 01/10/2003 02/13/2 003 174,480 .14 180,5 4 5 .32 -6,065 .1 8

3300 . FAIR ISAAC CORPORATION COM 11/04/2002 02/13/2003 151,167 .78 127,639 .05 23,528 .73

6400 . FISHER SCIENTIFIC INTL IN C

COM NEW 01/10/2003 02/13/2003 176,890 .67 1 88,116 .69 -11,226 .0 2

3600 . HANCOCK HLDG CO COM 10/18/2 002 02/13/2003 160,800,67 172,870 .90 -12,070 .2 3

17600 . HERITAGE PPTY INVT TR INC 10/15/2002 02/13/2003 418,527 .70 424,132 .01 -5,604 .3 1

63 00, HILB ROGA L & HAMILTON CO 09/12/2002 02/13/2 003 197,302 .49 260,624 .95 -63,322 .46

640 0 , HSTN EXPL CO COM 05/23/2002 02/13/20 0 3 180,548 .80 199,030 .43 -18,481 .6 3

3400, HYPERION SOLUTIONS CORP 01/08 /2003 02/13/2003 86,351 .27 103,198 .50 -16,847 .23

7 600 , INTEGRATED CIRCUIT SYS INC

COM NEW COM STK 11/21/2002 02/13/2 003 151,045 .44 179,581 .02 -28,535 .5 8

141 00 . INTER TEL INC COM 10/01/2002 02/13/2003 288,959 .51 332,104 .39 -43,144 .88

85 00 . K-SWISS INC CL A 11/07/2002 02/13/2003 200,735 .05 1$8 188 .95 12,546 .06

Totals

JSA

3F0971 1 0 00

ANW655 656U 03/06/2004 14 :44:38 26-16488 8 STATEMENT 5



vv ~ ~vuu ~v v vv a uu v~ v ~ ~v ~ a av ~ ~ ~ ~ vur ~ au ~ vun w u~ ~~ .. ~v ..+ vvv

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

5700 . MACERICH CO COM 09/20/2002 02/13/2003 172,751 .53 175,482 .51 --2, 7 3 0 .98

6800 . MANHATTAN ASSOCS INC COM 0 9/17/ 2002 02/13/2003 140,355 .93 138,843 .30 1,512 .6 3

7600 . MERCURY COMPUTER SYS INC 11/01/2002 02/13/2003 234,847 .36 221,690 .51 13,156 .8 5

6100 . OPEN -TEXT CORP COM 12/02/2002 02l13/2 003 167,092 .87 156,623 .20 10,469 .6 7

1 0 100 . PACIFIC CAP BANCORP NEW 10/16/20 02 02/13/2003 278,679 .89 259,824 .82 18,855 .07

600 . PANERA BREAD CO CL A 11/06/2002 02/13/2003 15,612 .00 20,287 .86 -4,675 .86

17 00 PEC SOLUTIONS INC COM STK 11/12/2002 02/13/2003 29,788 .37 56,618 .71 -26,830 .34

91 0 0 . PEETS COFFEE & TEA INC COM 08/29/2 002 02/13/20 03 118,042 .54 146,057 .04 -28,014 .5 0

1500 . PERFORMANCE FOOD GROUP CO 03/21/2002 02/13/2003 47,453 .32 46,915 .65 537 .6 7

43 00 . PHARMACEUTICAL PROD DE V
INC COM 02/04/2003 02/13/2003 121,451 .98 127,862 .22 -6,410 .23

6900 . QUICKSILVER RES INC COM 04/26/2002 02/13/20 03 149,223 .87 156,061 .21 -6,837 .34

2600 . REINS GROUP AMER INC COM 10/15/2002 02/13/2003 68,408 .87 70,020 .34 -1,611 .47

7600 . RES CONNECTION INC COM 01/08/2003 02/13/2 003 125,567 .97 159,159 .96 -33,591 .9 9

1400 . STERICYCLE INC COM 04/16/2002 02/13/2003 50,001 .73 44,9 8 0 .18 5,021 .5 5

5200 . SURMODICS INC COM 09/12/2002 02/13/2003 136,1 02 .25 139,391 .10 -3,288 85

79 00 . SYPRIS SOLUTIONS INC COM 05/07/2002 02/13/2003 55,158 .50 150,048 .36 -94,889 .86

6800 . TIER TECHNOLOGIES INC CL B 10/04/2002 02/13/2003 76,392 .29 127,434 .79 -51,042 .5 0

8700 . UCBH HLDGS INC COM 09/09/2002 02/13/2003 366,438 .18 321,5 05 .50 44,932 .68

8600 . UTQ ONLINE INC COM 12/26/2002 02/13/2003 121,963 .24 142,079 .10 -20,115 .8 6

5800, VARIAN INC CUM 10/29/2 002 02/13/2003 166,643 .47 170,7 1 7 .69 -4,074 .2 2

3700 . VARIAN SEMICONDUCTO R

EQUIPTMENT ASSOCS INC CO 12/04/2002 02/13/2003 92,695 .52 111,344 .98 -18,649 .4 6

5300, LOLL MED CORP COM 08/29/2002 02/13/2003 184,590 .25 209,069 .07 -24,478 .8 2

2500 . 1PC NLDGS LTD COM ST K
USD0 .01 10/16/2002 02/13/2003 69,643 .90 78,553 .50 -8,909 .6 0

6100, TARO PHARMACEUTICAL !N D
ORD ILS1 11/20/2002 02/13/2003 183,745 .37 221,683 .77 -37,938 .4 0

2700 . ACCREDO HL T H INC COM 10/01/2002 02/14/2003 64,780 .76 83, 1 46 .50 -18,365 .7 4

2100 . AFFILIATED MANAGERS GROU P

INC COM STK 11/04/2002 02/14f2003 93,247 .69 113,775 .06 -20,527 .3 7

9500, AIRGAS INC COM 01/10/2003 02/14/2003 168,038 .53 161,553 .63 6,484 .90

3100 . AMERN PHARMACEUTICAL S

PARTNERS INC CQM COM 01/06/2003 02/14/2003 72, 0 29 .73 66,774 .25 15,255 .48

37 00 . AMPHENOL CORP NEW CL A 01/30/2 0 03 02/14/2003 141,800 .07 153 809 .42 -12,009 .35

Totals

JSA

3F097 1 1 0 0 0

- ANW655 656U 03/06/2004 14 :44 :38 26-16488 9 STATEME NT 6



Ocneuuie u ueLau UI 0 nui L -ie 11 r I Uapitai uains anca pusses

Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/ Loss

5300, ANTEON INTL CORP COM 08 /29/2002 02/14/2003 117,390 .93 125,627 .61 -8,2 36 .6 8
2000 . BIOSITE INC COM TO BIOSIT E

INC CU REMAINS SAM E 8/8/ 11/26/2002 02/14/2003 64,052 .27 59,530 .80 4,521 .4 7

1 400 . CERNER CORP COM 01/30/2003 02/14/2003 46,011 .85 52,264 .24 --6,252 3 9

900 . COMM BANCORP INC N J COM 09/20/2002 02/14/2003 38,035 .37 39,578 .70 -1,543 .3 3

2200 . COOPER COS INC COM NEW 09/09/2002 02/14/2003 56,335 .24 51,452 .00 4,883 .24

300 . COST PLUS INC CAL COM 08/06/2002 02( 1 4/2003 6,905 .31 6,064, 05 841 .2 6

1700 . COVANCE INC COM 01/07/2003 02/14/2003 38,807 .28 41,125 .55 -2,318 .27

4100 . #REORG/CURATIVE HLTH SVC S

INC FORMA-TION OF HLDG CO 01/30/2003 02/14/2003 65,452 .88 75,442 .40 -9,989 .5 2

4600, CYMER INC COM 12/20/2002 02/14/2003 142,977 .95 129,141 .76 13,836 1 9

2800, DRS TICHNaLOGiES INC COM 04/25/2002 02/14/2003 69,030 .80 121,419 .76 -52,388 .9 6

48 0 0 . FTI CONSULTING INC COM 01/13/2003 02/14/2003 196,861 .27 204,613 .68 -7,752 .4 1

1700 . FAIR ISAAC CORPORATION COM 11/04/2002 02/14/2003 78,273 . 1 2 65,753,45 12,519 .6 7

6100 . FISHER SCIENTIFIC INTL IN C

COM NEW 02/04/2003 02/14/2003 173,950 .28 181,489 .04 -7,538 .76

5500 . GENESEE & WYO INC CL A 05/20/2002 02/14/2003 78,058 .59 131,592 .04 -53,533 . 45

1200 . HANCOCK HLDG CO COM 11/19/2002 02/14/2003 54,034 . 0 1 56,080 .00 -2,045 .9 9

25 00 . HILB ROGAL & HAMILTON CO 09/12/2002 02/14/2003 79,402 .1 0 110,997 .50 -31,595 .40

7800 . HSTN EXPL CO COM 05/23/2002 02/14/2003 51,302 .41 56 ,352 .06 -5 , 04 9 .65
1700 . HYPERION SOLUTIONS CORP 01/24/20 03 02/14/2003 43,949 .79 53,112 .71 -9,162 .9 2

10200 . INTEGRATED CIRCUIT SYS I N C

COM NEW COM STK 12/06/2002 02/14/2003 213,110 .33 225,934 .56 -12,824 .2 3

8800, INTER TEL INC COM 11/14/2002 02/14/2003 180,132 .33 221,632 .87 -41,500 .5 4

2600 . K-SW ISS INC CL A 11/2012002 02/14/2003 61,191 .49 66,964 .34 -5,772 .85

3100, MACERICH CO COM 09/20/2002 02/14/2003 94,859 .62 95,437 .85 -578 .2 3

2200 . MANHAT TAN ASSOCS INC COM 10/01/2 002 02/14/2003 46,215 .10 29,536 . 1 0 15,679 . 0 0
3 400 . MERCURY COMPUTER SYS INC 11/25/2002 02/14/2003 104,546 .17 101,256 .76 3,2 8 9 .4 1

2700, OPEN 'fEXT- CORP COM 12/23/2002 02/14/2003 73,475 .58 67,737 .98 5,737 .6 0

1600 . PACIFIC CAP BANCORP NEW 10/16/2002 02/14/2003 44,244 .42 41,087 .36 3,157 .06
600 . PANERA BREAD CO CL A 11/ 0612002 02/14/2003 15, 851 .10 20 ,287 .86 -4,436 .76

2000 . PEC SOLUTIONS INC COM STK 11/12!2002 02/14/2003 34,917 .14 66,400 .00 -3 1 ,482 .86
35 00 . PEETS COFFEE & TEA INC COM 10/04/2002 02/14/2003 46,210 .15 51,865 .14 -5,654 .9 9

1800, PERFORMANCE FOOD GROUP CO 03/22/2002 02/14/2003 57,417,01 57,290 .48 126 .5 3

Totals

JSA

3F0971 1 000
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

1700 . PHARMACEUTICAL PROD DE V
INC COM 02/04/2003 02/14/2003 48,019 .81 50,550 .18 -2,530 .3 7

1400, QUICKSILVER RES INC COM 1 0 /16/2002 02/14/2003 30,68$ .05 32,235 .58 -1,547 .5 3

600 . REINS GROUP AMER INC COM 10/15/200 2 02/14/2003 15, 800 .52 16,158 .54- -358,02

34 00 . RES CONNECTION INC COM 01/10/2003 02/14/2003 56,409 .73 72,552 .41 -16,142 .6 8

24 00 . STERICYCLE INC COM 09I 06/2002 02/14/2003 85,378 .62 74,449 .41 10 ,929 .2 1

2400 . SURMODICS INC COM 01/13/2003 02/14/2003 62,884 .34 68,433 .51 --5,549 .1 7

7 00 0 . SYPRIS SOLUTIONS INC COM 07/03/2002 02/14/2003 48,663 .22 129,059 .52 -80,396 .3 0

3800 . TIER TECHNOLOGIES INC CL B 10/24/2002 02/14/2003 43,821 .79 68,716 .31 -24,894 .5 2

1400 . UCBH HLDGS INC COM 09/09/2002 02/14/2003 59,416 .59 55,338 .50 4,078 .0 9

10100 . UTD ONLINE INC COM 0 1 1 27l2003 02 Ti 4/20Q3 145,769 91 170 ,046 .96 -24,277 .05

2400 . VARIAN INC COM 10/30/2002 02/14/2 003 69,963,17 70,993 . 08 -1, 029 .9 1

1700, VARIAN SEMICONDUCTO R

EQLIIPTMENT ASSOCS INC CO 12/04/2002 02/14/2003 43,482 .30 48,390 .5 0 -4,908 .2 0

81 00 . WEST" N GAS RES INC COM 01/15/2003 02/14/2003 264,690 .30 291,602 .90 -26,912 .6 0

4300 . ZOLL MED CORP COM 01/13/2003 02/14/2003 150,182 .43 148,239 .00 1,943 .43

1300 . IPC HLDGS LTD COM ST K

U SD0,01 10/16/2002 02/14/2003 36,019 .70 40,847 .82 -4,828 .1 2

4700 . TARO PHARMACEUTICAL IN D

ORD ILS1 12/20/2002 02/14/20 03 142,631 .30 175,699 .24 -33,067 .9 4

4900 . ACCREDO HLTH INC COM 02l18/2003 02/18/2 003 120,144 .37 172,421 .78 -52,277 .4 1

3900 . AFFILIATED MANAGERS GROU P

INC COM STK 01/29/2003 02/18 1 2003 175,882 .36 202,682 .71 -26,800 .3 5

6 1 00 . AMERN PHARMACEUTICALS

PARTNERS INC COM COM 01/10/2003 02/18/2 003 140,173 .77 115,388 .09 24,785 .6 8

2900 . AMPHENOL CORP NEW CL A 01/30/2003 0211812003 114,295 .99 122,272 .70 -7,976 .7 1

4200 . ANTEON IN-TL CORP COM 09/18/2002 02/18/2003 93,278 .34 100,804 .75 -7,526 .4 1

33 00 . E310SITE INC COM TO E310SITE

INC CU REMAINS SAME 8/ 8/ 01/06/2003 02/18/2003 108,091 .54 106,421 .34 1,670 .20

3500 . CERNER CORP COM 01/30/2003 02/18/2003 1 22,762, 0 6 134,393 .76 -11,631 .70

1200 . COMM BANCORP INC N J COM 1 0/0112002 02/18/2003 51,293 .41 49,220 .30 2, 073, 1 1

2900 . COOPER COS INC CAM NEW 09/10/2002 02/1812 003 74,572 .12 73,099 .50 1,472 .6 2

4500, COVANCE INC COM 01/16/2003 02/18/2 003 105,941 .70 112,962 .21 -7,020 .5 1

7000 . #REORG/CURATIVE HLTH SVC S

INC FORMATION OF HLDG CO 01/30/2003 02/18/2003 109,907 .18 133 312 .90 -23,405 .72

Totals

JSA
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Schedule D Detail of Short-term Capital Gains and Losses

Date Date Gross Sales Cost or Other Short-term
Desc ription Acquired Sold Price Basis Gain/Loss

5300 . DRS TECHNOLOGIES INC COM 01/15/2003 02/18/2003 127,338 .73 193,095 .35 -65,756 .6 2
2400, EVERGREEN RES INC COM NO 04/23/2002 02/18/2003 101,151 .19 104,493 .33 -3,342 .1 4
2900, FTI CONSULTING INC COM 01/27/2003 02/18!2003 121,310 .88 122,508 .58 -7,197 .7 0
2000 . FAIR ISAAC CORPORATION COM 12/27/2002 02/18/2 003 95,031 .13 82,956 .97 12,074 .1 6
3500, FISHER SCIENTIFIC INTL IN C

COM NEW 02/18/2003 02/18/2003 101,220 .45 1 00,936,56 283 .8 9
13300 . GENESEE & WYO INC CL A 11/13/2002 02/18/2 003 179,367 .70 266,628 .96 -87,261 .2 6
41 00, HSTN EXPL CO COM 05/28/2002 02/18/2003 118,062 .09 127,569 .79 -9,507 .7 0
2900, HYPERION SOLUTIONS CORP 01/24/2003 0211 8 /2003 77,751 .00 91,398 .43 -13,647 .4 3
17 0 0 . INTEGRATED CIRCUIT SYS IN C

COM NEW COM STK 12/06(2 0 02 02/18/2 003 37,675 .79 34,213 .01 3,462 .7 8
4600 . INTER TEL INC COM 12/06/2002 02/18/2003 98,215 .32 117,726 .00 - 1 8,510 .6 8
7000 . K-SWISS INC CL A 12/31/2002 02/18/2003 168,405 .82 168,432 .11 -26,2 9
4600, MACERlCH CO COM 10/15 12002 02(18/2003 143,759 .46 1 39,147 .80 4,611 .86
6400 . MANHATTAN ASSOCS INC COM 12/19/2002 02/18/2003 138,993 .57 126,446 .41 12,547 .1 6
5600 , MERCURY COMPUTER SYS INC 11/26/2002 02/18/2003 174,497 .46 177,361 .41 -2,863 .95
5400, OPEN TEXT CORP CAM 01/27/2003 02/18/2003 149,359 .50 147,998 .93 1,360 5 7
3900 . PEC SOLUTIONS INC COM STK 12/ 0 6/2 002 02/18/2003 71,991 .83 128,248 .12 -56,256 .2 9
18 0 0 . PEETS COFFEE & TEA INC COM 10/04/2002 02/18/2003 23,924 .15 22,937 .94 986 .2 1
3400 . PHARMACEUTICAL PROP pE V

INC C OM 02/04/2003 02/18/2 003 97,031 . 0 3 101,100 .36 -4,069,3 3
7 000 . QUICKSILVER RES INC COM 11/19/2002 02118/24(}3 154,921 .43 146,4 0 3 .25 8,518 .1 8
2600 . REINS GROUP AMER INC COM 10/1 5 J2002 02/18/2003 69,14 8 .03 70,020 .34 - 8 72 .3 1
5200 . RES CONNECTION INC COM 01/15/2003 02/18/2003 86,833 .74 115,329 .29 -28,495 .5 5
3500 . STERlCYCLE INC COM 09/26/2002 02/18/2003 123,755 .57 108,997 .10 14,758 .47
3600 . SURMODICS INC COM 01 /27/2003 02/18/2003 93,537 .06 109,64 1 .91 -16,104 8 5
11600 . SYPRIS SO LU 1'1 ONS INC COM 09/13/2002 02/18/2003 79,004 .05 1 45,187 .19 -66,183 .1 4
4600 . TIER TECHNOLOGIES INC CL B 11/07/2002 02/18/2003 49,972 .89 87,066 .16 -37, 0 93 .2 7
1900 . UCBH HLDGS INC COM 09/10/2002 02/18/2003 81,630 .85 73,975 .25 7,655 .6 0
1700 . UTD ONLINE INC COM 01/27/2003 02/18/2003 25,868,46 23,154 .00 2,714 .46
41 0 0, VARIAN INC COM 10/30/2002 02/18/2003 122,674 .45 124,747 .42 -2,072 .97
3600 . VARIAN SEMICONDUCTOR

EQUfPTMENT ASSOCS INC CO 12/06/2002 02/18/2003 93,057 .19 99,873 .81 -6,816,62
4200, WASTE CONNECTIONS INC COM 09/04/2002 02/18/2003 144,011 .14 146,976 .25 -2,965 .1 1
29 00, BOLL MED CORP COM 01/27/2003 02/18/2003 103 793 .3$ 109 352 .50 -5,599 .1 2

Totals 1 77-
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Date Date Gross Sales Cost or Other Short-term

Description Acquired Sold Price Basis Gain/Loss

1940 . IPG HLDGS LTD COM STK
USD0 .01 10/16/2002 02/18/2003 53,337 .85 59,700 .66 -6,362 .8 1

2900 . TARO PHARMACEUTICAL IN D

ORD ILS1 0 1/10/2003 02/18/2003 91,406 .69 107,152 .04 -15,745 .3 5

300 . AFFILIATED MANAGERS GROU P

INC COM STK 01/29/2003 02/19/2003 13,244 .09 14,346 .00 - 1 ,101 .9 1

500 . AMPHENOL CORP NEW CL A 01/30/2003 02/19/2003 19,682 .90 21,081 .50 --1,398 .6 0

2500 . ANTEON INTL CORP GSM 12/02/2002 02/19/2003 54,944 . 84 65,859 .05 -1 0 ,914 .2 1

300 . BIOSITE INC COM TO BIOSIT E
INC CU REMAINS SAME 8/8/ 01/06/2003 02/19/2003 9,646 .20 10,978 .5 0 -1,332 .3 0

900 . CERNER CORP COM 01/30/2003 02/19/2003 30,968 .06 33,598 .44 -2,630 .3 8

200 . COMM BANCORP INC N J COM 10/01/2 002 02/19/2003 8,552 .74 8,200 .00 352 .74

200 . COOPER COS INC COM NEW 12/20/2002 02/19/2003 5,220 .84 4,982 .32 238 .5 2

700 . COVANCE INC COM 01/16/2 00 3 02/19/2003 16,033 .01 17 .553 .48 -1,520 .47

1067, #REORG/CURATIVE HL -TH SVC S
INC FORMATION OF HLDG CO 01/30/2003 02/19/2003 16,919 . 1 1 20,320 .69 -3,401 .58

2000 . DRS TECHNOLOGIES INC COM 0 1115/2003 02/19/2003 46,988 .58 58 ,738 .40 -11,74 9 .8 2

1400 . EVERGREEN RES INC COM NO 09/18/2002 02/19/2003 59,029 .22 59,661 .83 --632 .6 1

3 00 . FT! CONSULTING INC COM 01/27/2003 02/19/2003 12,529 .12 12,21 0 .00 319 .1 2

1000, FAIR ISAAC CORPORATION COM 12/27/2002 02/19/2003 47,513 .56 41,972 .60 5,540 .9 6

800 . FISHER SCIENTIFIC INTL IN C

COM NEW 02/18/2003 02t19/2003 22,899 .31 23,138 .40 -239 .0 9

2000 . GENESEE & WYO INC CL A 11/13/2002 02/19/2 003 28,497 .14 37,558 .80 -9,061 .6 6

2900, HSTN EXPL CO CUM 08/29/2002 02/19/2003 83,154 . 12 87,455 .47 -4,301 .3 5

300 . HYPERION SOLUTIONS CORP 01/24/2003 02/19/2003 7,931 .25 9,455 . 01 -1,523 .76

1200 . INTER TEL INC COM 12/06/2 002 02/19/2003 23,879 .28 2 8 ,930 .20 -5,050 .92

1100 . K--SWISS INC C L A 12/31/2002 02/19/2003 26,512 .72 24,401 .63 2,111 .0 9

600 . MACERICH CO COM 10/15/2002 02119/2 003 18,668 .43 17,331 .90 1,336 .5 3

800 . MANHA"T"TAN ASSOCS INC COM 12/19/2002 02/19/2003 17,075 .48 20,169 .68 --3,094 .2 0

90 0 . MERCURY COMPUTER SYS INC 11/26/2 002 02/19/2003 28,157 .72 28,395 . 09 -237 .37

500 . PEETS COFFEE & TEA INC COM 10/04/2002 02/19/2003 6,552 .30 6,371 .65 180 .65

300 . PHARMACEUTICAL PROD DE V

INC COM 02/04/2003 02119/2003 8,498 .23 8,920 .62 -422 .3 9

1900, QUICKSILVER RES INC COM 11/19/2002 02/19/2003 41,741 .17 41,325 .00 416 .1 7

1100, REINS GROUP AMER INC COM 10/15/2002 02/19/20 03 29 042 .64 29 623 .99 -581 .35
Totals

JSA
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Date Date Gross Sales Cost or Other Short-term

Desc ription Acquired Sold Price Basis Gain/Loss

1000 . RES CONNECTION INC COM 01/15/2003 02/19/2003 16,769 .49 22,488 .30 -5,718 .3 1

800 . STERICYCLE INC COM 09/26/2002 02/19/2003 28,183 .15 24,860,00 3,323 1 6

8 0 0 . SURMODICS INC COM 01/27/2003 02/19/2003 20,691 .53 24,627 .68 -3,836 .1 5

1600 . SYPRIS SOLUTIONS INC COM 02/18/2003 02/19/2003 11,274 .21 17,523 .92 --6,249 .7 1

7 00 . TIER TECHNOLOGIES INC CL B 11/07/2002 02/19/2 003 7,633 .26 12,681 .13 -5,047 .87

600 . UCBH HLDGS INC COM 09/10/2002 02/19/2003 25,448 .29 23,233 .50 2,214 .7 9

200 . UTD ONLINE INC COM 01/27/2003 02/1912003 2,595,90 2,724 .00 271 .9 0

90 0 . VARIAN INC COM 1 0 /30/2002 02/19/2003 26,759 .70 27,383 .58 -523 .88

1100 . WASTE CONNECTIONS INC COM 1 0 128/2002 02 1 19/2003 37,665 .39 38,499 .75 - 8 34,3 8

200 . ZOLL MED CORP COM 01/27/2003 02/19/2003 7,137 .78 7,610 .00 -472 .2 2

500 . IPC HLDGS LTD COM STK

USD0,01 10/16/2002 02/19/2003 14,176 .57 15,710 .70 -1,534 .1 3

200 . TARO PHARMACEUTICAL IND

ORD ILS1 01/10/2 003 02/19/2003 6,415, 80 6,997 .20 -581 .40

TOTAL PRE-MAY 6TH CAPITAL GAINS (LOSSES) 25683889 .00 28203631 .00 -2519742 .0 0

Totals 25683889.00 28203631 .00 -2519742,00

J SA

3F09 71 1 000

- ANW655 656U 03/06/2004 14 :44 :38 26-16488 14 STATEMENT 11



Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Price Basis Gain/Loss

20% MAX RATE CAPITAL GAINS (LOSSES )

66 00 . COMM BANCORP INC N J COM 11/16/2001 02t12/2 003 282,024 .68 234,183 .14 47,841 .5 4
10400 . CORPORATE EXECUTIVE BRD C O

COMMON STOCK 01/24/2002 02/12/2003 332,550 .78 354,326 .93 -2 1 ,776 .1 5
9700 . COST PLUS INC CAL COM 11/16/2001 02/12/2003 225,537 .80 257,942 .40 -32,404 .80

8 00 . EVERGREEN RES INC COM NO 06/25/2001 02/12/2003 34,202 .96 31,048 .08 3,154 .8 8
1600 . GENESES & WYO INC CL A 01/03/2002 02/12/2003 25,995 .21 34,244 .26 -8,249 .05
3700 . STERICYCLE INC COM 11/16/2001 02/12/2003 130,252 .72 1 01 ,491 .00 28,761 .7 2
1900 . WASTE CONNECTIONS INC QOM 01/22/2002 02/12/2003 64,056 .57 51,081 .69 12,974 .88
300 . UJESIN GAS RES INC COM 08/03/2001 02/12/2003 9,836 .19 8,633,19 1,203 .0 0
7800 . COMM BANCORP INC N J COM 11/16/2001 02/ 1 3/2003 75,296 .77 66,942 .00 8,354 .77
1000, COST PLUS INC CAL COM 11/26/2 001 02/13/2003 22,650 .31 21,504 .76 1,145 .55
2600 . EVERGREEN RES INC COM NO 09/27/2001 02/13/2003 109,222 .71 88,765 .91 20,456 .80
10500 . GENESES & WYO INC CL A 01/15/2002 02/13/2003 166,631 .02 220,279 .69 -53,648 .6 7
3800 . STERICYCLE INC COM 11/19/2001 02/13(2 003 135,71 .99 107,543 .80 28,175 .1 9
4900 . WASTE CONNECTIONS INC COM 02/06/2 002 02/13/2003 166,522 .46 126, 085,18 40, 4 37 .28
5600 . WESTN GAS RES INC COM 09/26/2001 02/13/2003 18 0 ,682 .55 160,396 .85 20,295 .7 0
900 . COMM BANCORP INC N J COM 12/27/2001 02/ 1 4/2003 38,035 .37 34,278 .98 3,756 .3 9

1 0 0 0 , COST PLUS INC CAL COM 11/26/2001 02/14/2 003 23,017 .70 21,494 .70 1,523 . 00
5 00 . EVERGREEN RES INC COM NO 09/27/2001 02/14/2003 20,803 .87 16,011 .65 4,792 .2 2
100 . GENESES & WYO INC CL A 01/15/2002 02/14/2003 1,419 .25 2,044 , 09 -624,84

1200 . WASTE CONNECTIONS INC COM 02/07/2002 02/14/2003 4 0 ,455,82 30,962 .00 9,493 .82
1000 . WESTN GAS RES INC COM 09/26/2001 02/14/2003 32,677 .82 24,997 .14 7,680 .6 8
700 . EVERGREEN RES INC COM NO 09/27/2001 02/18/2003 29,502 .43 22,416 .3 1 7,086 .1 2
1200 . WASTE CONNEC T IONS INC COM 02/07/2002 02/18/2003 41,146,04 30,732 .00 10,414 .0 4

TOTAL 20% MAX RATE CAPITAL GAINS (LOSSES) 218825 0 .00 2047406 .00 140,844 .0 0

Totals 2188250.00 2047406 .00 140,844 .00

JSA
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ACCOUN Th;sME. LUMINA FOUNDATION FOR EDUCATION, INC . RUSSELL
2000 GROWTH I-SHARES 26-1648 9

THE NORTHERN TRUST COMPANY
50 SOUTH LASALLE STREET
CHICAGO, IL 60675

AGENT/CUSTODIAN TAX INFORMATION LETTE R
PRI NCIPAL

LUM I N A FOU NDATION i v. NUMBER: 35-18132 28
ATTN . DA V ID BORWN CPA & CO NTROLLE R
30 SOUTH M ER I DA N STREET TAX YEAR
INDIAN APOLIS, I N 46204-3503 BEGINNING 01 /01 /2003

ENDING 12/31/2003

ENTER THE AMOUNTS LISTED BELOW ON YOU R U S . I NCO M E TAX RETURN

I N C 0 M E

OTH E R INT EREST INCOME . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
U . S . GOVERNMEN T INTEREST REPORTED AS DIV I DENDS :

QUAL IF IED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TO TAL F OR Y E AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

DIV I DE ND INCOME :
QUALI FIED . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .
TOT AL F OR Y E AR . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

M I S C E L L A N E O U S I N F O R M A T I O N
-------------------------------------------------

NONTAXABLE DIVIDENDS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

861 .

NON E
8 .

195 , 101 .
274 , 384 .

5 , 691 .

Report the amounts listed above on your 2003 tax return These may differ from payments actually received by you The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account If you have interests in other accounts, appropriate schedules will follow
n 71

LV I Y II I Y!'1 1 VVIY U/1 1 IV IY GU IU40 ~7 J J



LUMINA FOUNDATION FOR EDUCATION, INC . RUSSEL L

EXPLANATION OF INCOME AND DEDUCTION S

I NCOM E

INTEREST INCOME
---------------

OTHER INTEREST
FHLMC MULTICLASS SER 2526 CL FC FLT RT 11-1

TOTAL (ROUNDED )

TOTAL INTEREST INCOM E

DIVIDEND INCOME
---------------

OTHER DIVIDENDS
---------------

QUALIFIED OTHER DIVIDENDS
-------------------------

MFC ISHARES TR RUSSELL 2000 GROWTH INDEXED
MFC ISHARES TR RUSSELL 2000 INDEX F D

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS
----------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFC ISHARES TR RUSSELL 2000 GROWTH INDEXED
MFC ISHARES TR RUSSELL 2000 INDEX FD
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED)

TOTAL OTHER DIVIDEND S

USGI DIV I DE N DS
--------------

NONQUALIFIED USGI DIVIDENDS
---------------------------

CONTINUED, . .

xo 576 2000
ANW656 656U 03/01 /2004 10 :15 :31

861 .05
---------

117,649 .44
------------

1 , 147 . 44
77 , 976 . 5 0

158 . 76
------------

26-16489

861 . 0
-----

195,101 . 0

79,283 .0

274,384 . 0

STATEMENT 1
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LUMINA FOUNDATION FOR EDUCATION, INC . RUSSEL L

EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
------------------------------------------------------------------------------------------

ASSET BASED DISQUALIFICATION
----------------------------

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED )

TOTAL USGI DIVIDEND S

TOTAL DIVIDEND INCOME

8 .0

8 . 0

274,392 . 0

STATE ME N T 2

8 . 36
------------
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ANW656 656U 03 / 01 / 2004 10 :15 :31 26-16489 5 E



Lumina Foundation For Education
Tax Return for Year Ending

Tax ID 35-1813228

December 31 , 2003 Statement Number 19
Form 990 PF
Part VII-A Line 3 Changes to bylaw s

See attached amended bylaws



CERTIFICATION OF SECRETARY
LUMINA FOUNDATION FOR EDUCATION, INC .

I, Holiday H . McKiernan, certify that I am the elected Corporate Secretary of
Lumina Foundation for Education, Inc ., ("the Foundation") formerly known as USA
Group Foundation, Inc ., and in that capacity I am authorized to execute and deliver this
Certification on behalf of the Foundation .

I further certify that the attached is a true and correct copy of the Amended and
Restated Bylaws of the Foundation, adopted by the Board of Directors by written consent
dated December 15, 2003 . I further certify that said bylaws have not been amended,
modified, or rescinded, and remain in full force and effect as of the dates hereof .

IN WITNESS WHEREOF, I have executed this Certification as of the 18`h day
of August, 2004 .

Holiday H- cKiernan
Corporate Secretary
Lumina Foundation for Education, Inc .



AMENDED AND RESTATED BYLAWS
OF

LUMINA FOUNDATION FOR EDUCATION, INC .
(as adopted by the Board of Directors on December 15, 2003 )

ARTICLE I

Ob j ect i ves and Purposes

Section 1 .1 Objectives and Purposes . The objectives and purposes of Lumina
Foundation for Education, Inc . (the "Corporation") are as set forth in its Certificate of
Incorporation (the "Certificate") .

ARTICLE H

Members and Conditions of Membershi p

Section 2.1 Membership. The Members of the Corporation shall be those persons who
are elected and are serving from time to time as Directors of the Corporation .

Section 2.2 Term and Termination of Membership . The term of Membership for any
Member shall commence on the date of his or her election as Director of the Corporation and
shall continue for so long as such Member is a Director. Any Member may resign from
Membership in the Corporation by delivering written notice of such resignation to the
Corporation . Resignation of Membership shall also constitute resignation from the Board of
Directors (the "Board") . Except as otherwise provided by the Delaware General Corporation
Law (the "DGCL") or these Bylaws, no rights, powers, privileges, obligations or duties as a
Member shall survive the death or other termination of Membership of a Member .

Section 2.3 Minimum Membership . There shall at all times be not less than three nor
more than 16 Members .

Section 2 .4 Annual Meeting of Members . An annual meeting of Members shall be
held for the purpose of electing the Directors on such date within the second quarter of each
calendar year at such date, time and place, if any, as may be designated from time to time by the
Board. Any other proper business may be transacted at the annual meeting .

Section 2.5 Special Meetings . Special meetings of Members may be called at any
time by the Chair of the Board (the "Chair"), the Chief Executive Officer, or by a majority vote
of the Board, made in writing to the Chair or the Secretary, to be held at such date, time and
place, if any, as may be stated in the notice of the meeting .

Section 2 .6 Notice of Meetings . Whenever Members are required or permitted to take
any action at a meeting, a written notice of the meeting shall be given by the Corporation which
shall state the date, time and place, if any, of the meeting, the means of remote communication, if
any, by which Members may be deemed to be present in person and vote at such meeting, and, in
the case of a special meeting, the purpose or purposes for which the meeting is called . Unless
otherwise provided by the DGCL, the written notice of any meeting shall be given to each



Member not less than 10 nor more than 60 days before the date of the meeting . Such notice shall
be delivered personally to each Member, or deposited in U .S . mail, postage prepaid, to each
Member at each such Member's address as shown by the books or records of the Corporation .

Section 2 .7 Quorum . At any meeting of the Members a majority of all the Members
of the Corporation shall constitute a quorum for the transaction of business .

Section 2.8 Presence. The Board may permit Members not physically present at a
meeting to participate, be deemed present in person and vote, in any meeting by means of remote
communication ; provided that (a) the Corporation shall implement reasonable measures to verify
that each person deemed present and permitted to vote at the meeting by means of remote
communication is a Member, (b) the Corporation shall implement reasonable measures to
provide such Members a reasonable opportunity to participate in the meeting and to vote on
matters submitted to the Members, including an opportunity to read or hear the proceedings of
the meeting substantially concurrently with such proceedings, and (c) if any Member votes or
takes other action at the meeting by means of remote communication, a record of such vote or
other action shall be maintained by the Corporation . With respect to any annual meeting of the
Members or any special meeting of the Members called by the Board, the Board may determine
that the meeting shall not be held at any place, but may instead be held solely by means of
remote communication, so long as the requirements set forth in this Section 2 .8(a), (b) and (c)
are satisfied.

Section 2 .9 Voting . Each Member shall be entitled to one vote (no cumulative
voting) . Voting at meetings of the Members need not be by written ballot and need not be
conducted by inspectors unless a majority of the Members present at such meeting shall so
determine . Unless otherwise provided by the DGCL, the Certificate or these Bylaws, the
affirmative vote of a majority of the Members present at a meeting at which a quorum is present
shall be the act of the Members. No Member entitled to vote at a meeting of the Members or to
express consent or dissent to corporate action without a meeting, may authorize another person
or persons to act for such Member by proxy .

Section 2.10 Organization . Meetings of Members shall be presided over by the Chair
or in the absence of the Chair by the Vice Chair of the Board (the "Vice Chair"), or in their
absence by a chair designated by the Chair, or in the absence of the foregoing persons by a chair
designated by the Board, or in the absence of such designation, by a chair chosen by the
Members at the meeting . The Secretary, or in the absence of the Secretary, an Assistant
Secretary, shall act as secretary of the meeting, but in the absence of the Secretary and any
Assistant Secretary, the chair of the meeting may appoint any person to act as secretary of the
meeting .

Section 2 .11 Adjournments. Any meeting of Members, annual or special, may adjourn
from time to time to reconvene at the same or some other place, if any, and notice need not be
given of any such reconvened meeting if the time, place, if any, thereof and the means of remote
communication, if any, by which Members may be deemed to be present in person and vote at
such reconvened meeting are announced at the meeting at which the adjournment is taken ;
provided, however, that if the adjournment is for more than 30 days, or if after the adjournment a
new date or new record date is fixed for the reconvened meeting, a notice of the reconvene d
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meeting shall be given to each Member. At the reconvened meeting the Corporation may
transact any business which might have been transacted at the original meeting .

Section 2 .12 Consent of Members in Lieu of Meeting . Any action required by the
DGCL to be taken at any annual or special meeting of the Members, or any action which may be
taken at any annual or special meeting of the Members, may be taken without a meeting, without
prior notice and without a vote, if a consent or consents in writing, setting forth the action taken,
shall be signed by a majority of all Members (other than the amendment of these Bylaws, which
shall require the consent of all Members) and the wasting or writings shall be delivered to the
Corporation and filed with the minutes of the Members . An electronic transmission consenting
to an action to be taken and transmitted by a Member shall be deemed to be written and signed
for purposes of this Section 2 .12 ; provided that such electronic transmission sets forth or is
delivered with information from which the Corporation can determine (a) that the electronic
transmission was transmitted by the Member, and (b) the date on which the Member transmitted
such electronic transmission . No consent given by electronic transmission shall be deemed to
have been delivered until such consent is reproduced in paper form and delivered to the
Corporation . Prompt notice of the taking of the corporate action without a meeting by less than
unanimous written consent shall be given to those Members who have not consented in writing
and who, if the action had been taken at a meeting, would have been entitled to notice of th e

meeting .

ARTICLE II I

Board of Directors

Section 3 .1 Powers ; Number; Qualifications. The business and affairs of the
Corporation shall be managed by or under the direction of the Board, except as may be otherwise
provided by the DGCL or the Certificate . The Board shall consist of not less than three nor more
than 16 Directors, the number thereof to be determined from time to time by the Board . Each
Director shall be a person of legal age but need not be a resident of the State of Delaware .

Section 3 .2 Election; Term of Office . The Members of the Corporation shall elect the
Directors. EachDirector shall serve for a term of one year. Despite the expiration of a Director's
term, the Director shall continue to serve until a successor is elected and qualified, or until there
is a decrease in the number of Directors or the Director's resignation or removal .

Section 3 .3 Vacancies . Any vacancy on the Board for any reason, and any
directorship resulting from any increase in the number of Directors, may be filled by the Board
(acting by a majority of the Directors then in office if less than a quorum), and any Director so
chosen shall hold office until the next election and until his or her successor is elected and
qualified .

Section 3 .4 Resignation; Removal . Any Director may resign at any time upon notice
to the Corporation given in writing or by electronic transmission . Such resignation shall take
effect at the time specified therein, and unless otherwise specified therein, no acceptance of such
resignation shall be necessary to make it effective . Any Director who is also an employee of the
Corporation or any of its Affiliates shall be deemed to have resigned as a Director of th e
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Corporation upon termination of the employee's employment with the Corporation or such
Affiliate . The term "Affiliate" for purposes of these Bylaws means any entity of which the
Corporation is a controlling member or shareholder . Any Director or the entire Board may be

removed, with or without cause, by a majority of all of the Members .

Section 3 .5 Annual Meetings. An annual meeting of the Board shall be held for the
purpose of electing officers on such date within the second quarter of each calendar year at such
date, time and place as may be designated from time to time by the Board . Any other proper

business may be transacted at the annual meeting of the Board .

Section 3 .6 Regular Meetings . Regular meetings of the Board shall be held not less
than three times annually and at such dates, times and places as the Board may from time to time
determine . Notice is not required for any regular meeting of the Board .

Section 3 .7 Special Meetings . Special meetings of the Board may be held at any date,
time or place whenever called by the Chair, by the Chief Executive Officer, or by any three

Directors . Unless waived, notice of a special meeting of the Board shall be given by the person
or persons calling the meeting not less than five days in advance of such meeting, if the notice is
given by mail or courier, telegraph or cable, and not less than 24 hours in advance of such
meeting if the notice is given in person, by telephone, or facsimile or other electronic
communication receipt of which is confirmed .

Section 3 .8 Quorum. At any meeting of the Board, a majority of the entire Board shall
constitute a quorum for the transaction of business .

Section 3 .9 Presence. Members of the Board may participate in a meeting of the
Board through the use of conference telephone or other communications equipment by means of
which all persons participating in the meeting can hear each other, and participation in a meeting
pursuant to this Section 3 .9 shall constitute presence in person at such meeting .

Section 3 .10 Voting . The vote of a majority of the Directors present at a meeting at
which a quorum is present shall be the act of the Board unless the Certificate or these Bylaws
shall require a vote of a greater number . In the event the Directors shall take action to remove a
trustee or director of an Affiliate of the Corporation, such action shall require the affirmative
vote of a majority of the entire Board . In case at any meeting of the Board a quorum shall not be
present, the members of the Board present may adjourn the meeting from time to time until a
quorum shall attend. No Director entitled to vote at a meeting of the Board or to express consent
or dissent to corporate action without a meeting, may authorize another person or persons to act
for such Director by proxy .

Section 3 .11 Organization. Meetings of the Board shall be presided over by the Chair,
or in the absence of the Chair by the Vice Chair, or in their absence by a chair designated by the
Chair, or in the absence of the foregoing persons by a chair chosen by the Board at the meeting .
The Secretary, or in the absence of the Secretary an Assistant Secretary, shall act as secretary of
the meeting, but in the absence of the Secretary and any Assistant Secretary, the chair of the
meeting may appoint any person to act as secretary of the meeting-
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Section 3.12 Consent of Directors in Lieu of Meeting . Any action required or
permitted to be taken at any meeting of the Board may be taken without a meeting, without prior
notice and without a vote, if all of the members of the Board consent (which consent shall set
forth the action taken) thereto in writing or by electronic transmission, and the writing or
writings or electronic transmission or transmissions are filed with the minutes of the Board .

Section 3 .13 Compensation of Directors . The Board shall have the authority to fix the
compensation of Directors .

ARTICLE IV

Committee s

Section 4.1 Committees . The Board may, by resolution, create and establish an
Executive Committee, an Audit and Finance Committee, an Investment Committee, a
Compensation Committee, a Program Policy Committee and any one or more additional
committees, as the Board may deem desirable for the furtherance of the objectives and purposes
of the Corporation, and shall delegate to each such committee such powers as, in the discretion
of the Board, are appropriate and desirable . The members and the Chair of each such committee
shall be designated by the Board . The Chair shall present nominations therefor.

Section 4 .2 Powers of the Committees. Any such committee shall have and may
exercise all the powers and authority of the Board as determined by the Board's enabling
resolution for such committee, as may be adopted from time to time, and may authorize the seal
of the Corporation to be affixed to all papers which may require it . Notwithstanding the
foregoing, no such committee shall have power or authority in reference to (a) approving or
adopting, or recommending to the Members, any action or matter expressly required by the
DGCL to be submitted to the Members for approval or (b) adopting, amending or repealing any
of these Bylaws .

ARTICLE V

Officers

Section 5 .1 Election of Officers . The Board from among their number shall elect a
Chair and a President, and may elect a Vice Chair, and shall designate one of such officers as a
Chief Executive Officer. The Board may also elect one or more Executive Vice Presidents,
Senior Vice Presidents, Vice Presidents, a Treasurer and a Secretary, one or more Assistant
Secretaries, one or more Assistant Treasurers and such other officers and assistant officers, none
of whom need be a Director, as the Board from time to time may determine . The Board may
define the duties of the officers and give any of them such further designations or alternative
titles as the Board considers appropriate . Any two or more offices, except those of Chief
Executive Officer and Secretary, may be held by the same person . Each such officer shall hold
office, subject to the provisions of these Bylaws, until his or her successor is elected and
qualified or until such officer's earlier resignation or removal . Vice Presidents (Executive,
Senior or otherwise) referred to in this section shall include only those elected by the Board o f
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Directors as provided in this section and shall not include those designated as non-officer Vice
Presidents as provided in Section 5 .8 .

Section 5.2 Resignation ; Removal; Vacancies . Any officer may resign at any time
upon written notice to the Corporation . Such resignation shall take effect at the time specified
therein, and unless otherwise specified therein, no acceptance of such resignation shall be
necessary to make it effective . The Board may remove or suspend (with or without pay at the
Board's discretion) any officer with or without cause at any time . Any such removal or
suspension shall be without prejudice to the contractual rights of such officer, if any, with the
Corporation, but the election of an officer shall not of itself create contractual rights . Any
vacancy occurring in any office of the Corporation by death, resignation, removal or otherwise
may be filled by the Board at any regular or special meeting .

Section 5 .3 Chair of the Board of Directors . The Chair shall preside at all meetings of
the Board and of the Members at which he or she shall be present and shall have and may
exercise such other powers and duties as may, from time to time, be assigned to him or her by
the Board and as may be provided by the DGCL . The Chair shall present nominations to the
Board of persons to be designated by the Board as committee members or chairs .

Section 5 .4 Vice Chair of the Board of Directors . The Vice Chair, at the request or in
the absence of the Chair or during the Chair's inability to act, shall perform the duties of the
Chair, and when so acting shall have the powers of the Chair . The Vice Chair shall have such
other powers and shall perform such other duties as may, from time to time, be assigned to him
or her by the Board, the Chair, or as may be provided by the DGCL .

Section 5 .5 Chief Executive Officer. The Chief Executive Officer (who shall also be
either the Chair, the Vice Chair or the President) shall have general charge and supervision of the
affairs of the Corporation and shall exercise the powers and perform the duties incident to the
office of Chief Executive Officer, subject to the direction of the Board . He or she shall have
such other powers and duties as the Bylaws or the Board may from time to time prescribe .

Section 5 .6 President. The President shall perform all duties incident to the office of
President of the Corporation and such other duties as the Bylaws or the Board or, if he or she is
not also Chief Executive Officer, as the Chief Executive Officer, pursuant to the authority of the
Board, may from time to time prescribe .

Section 5 .7 Vice Presidents. The Vice President (or Vice Presidents in the order
established by the Board (e .g., Executive, Senior) if more than one), at the request or in the
absence of the President or during the President's inability to act, shall perform the duties of the
President, and when so acting shall have the powers of the President . If there be more than one
Vice President, the Board may determine which of the Vice Presidents shall perform any of such
duties; or if such determination is not made by the Board, the Chief Executive Officer may make
such determination . The Vice President or Vice Presidents shall have such other powers and
shall perform such other duties as may, from time to time, be assigned to him or her or them by
the Board, the Chief Executive Officer, or the President, or as may be provided by the DGCL .
Vice Presidents (Executive, Senior or otherwise) referred to in this section shall include onl y
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those elected by the Board of Directors as provided in Section 5 1 and shall not include those
designated as non-officer Vice Presidents as provided in Section 5 .8 .

Section 5 .8 Non-Officer Vice Presidents . The Chief Executive Officer or the Board of
Directors may designate an employee as a non-officer Vice President of a particular unit or
function of the Corporation, provided such employee does not regularly exercise general
authority to make administrative or policy decisions on behalf of the Corporation . A Vice
President designated pursuant to this section will not be considered to regularly exercise general
authority to make administrative or policy decisions where he or she has authority merely to
recommend particular administrative or policy decisions, but not to implement them without the
approval of a superior . Designations pursuant to this section may include, for example, Vice
President for Programs, Vice President for Evaluation or Vice President for Investments . A Vice
President designated pursuant to this section shall not be an officer of the Corporation, and shall
not have the powers set forth in Section 5 .7, unless specifically elected as such as provided in
Section 5 .1 .

Section 5 .9 Secretary . The Secretary shall have the duty to record the proceedings of
the meetings of the Members, the Board and any committees in a book or books to be kept for
these purposes, shall see that all notices are duly given in accordance with the provisions of these
Bylaws or as required by the DGCL, shall be custodian of the records of the Corporation, may
affix the corporate seal to any document the execution of which, on behalf of the Corporation, is
duly authorized, and when so affixed may attest the same, and, in general, shall perform all
duties incident to the office of Secretary of the Corporation and such other duties as may, from
time to time, be assigned to him or her by the Board or the Chief Executive Officer or as may be
provided by the DGCL .

Section 5 .10 Treasurer. Except as may be otherwise provided by the Board, the
Treasurer shall have charge of and be responsible for all funds, securities, receipts and
disbursements of the Corporation and shall deposit or cause to be deposited, in the name of the
Corporation, all moneys or other valuable effects in such banks, trust companies or other
depositories as shall, from time to time, be selected by or under authority of the Board . If
required by the Board, the Treasurer shall give a bond for the faithful discharge of his or her
duties, with such surety or sureties as the Board may determine . The Treasurer shall keep or
cause to be kept full and accurate records of all receipts and disbursements in books of the
Corporation, shall render to the Chief Executive Officer and to the Board, whenever requested,
an account of the financial condition of the Corporation, and, in general, shall perform all the
duties incident to the office of Treasurer of the Corporation and such other duties as may, from
time to time, be assigned to him or her by the Board or the Chief Executive Officer or as may be
provided by the DGCL .

Section 5 .11 Other Officers . The other officers, if any, of the Corporation shall have
such powers and duties in the management of the Corporation as may be stated in a resolution of
the Board which is not inconsistent with these Bylaws and, to the extent not so stated, as
generally pertain to their respective offices, subject to the control of the Board . The Board may
require any officer, agent or employee to give security for the faithful performance of his or her
duties .
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ARTICLE V I

Miscellaneous Provision s

Section 6.1 Fiscal Year . The fiscal year of the Corporation shall end on the 31st day
of December of each year.

Section 6.2 Seal. The Corporation may have a corporate seal which shall have the
name of the Corporation inscribed thereon and shall be in such form as may be approved from
time to time by the Board . The corporate seal may be used by causing it or a facsimile thereof to
be impressed or affixed or in any other manner reproduced .

Section 6.3 Facsimile Signatures . In addition to the provisions for use of facsimile
signatures elsewhere specifically authorized in these Bylaws, facsimile signatures may be used
whenever and as authorized by the Board .

Section 6 .4 Waiver of Notice of Meetings of Members and Directors . Whenever
notice is required to be given by the DGCL or under any provision of the Certificate or these
Bylaws, a written waiver thereof, signed by the person entitled to notice, or a waiver by
electronic transmission by the person entitled to notice, whether before or after the time stated in
the notice, shall be deemed equivalent to notice . Attendance of a person at a meeting shall
constitute waiver of notice of such meeting, except when the person attends a meeting for the
express purpose of objecting, at the beginning of the meeting, to the transaction of any business
because the meeting is not lawfully called or convened . Neither the business to be transacted at,
nor the purpose of, any regular or special meeting of the Members or the Board need be specified
in any written waiver of notice or any waiver by electronic transmission unless so required by the
Certificate or these Bylaws .

Section 6.5 Reliance upon Books, Reports and Records . Each Director shall, in the
performance of his or her duties, be fully protected in relying in good faith upon the records of
the Corporation and upon such information, opinions, reports or statements presented to the
Corporation by any of the Corporation's officers or employees, or committees of the Board, or by
any other person as to matters the Director reasonably believes are within such other person's
professional or expert competence and who has been selected with reasonable care by or on
behalf of the Corporation .

Section 6 .6 Indemnification.

(a) Actions, Suits or Proceedings. The Corporation shall indemnify and hold
harmless, to the fullest extent permitted by applicable law as it presently exists or may
hereafter be amended, any person who was or is a party or is threatened to be made a
party to any threatened, pending or completed action, suit or proceeding, whether civil,
criminal, administrative or investigative (a "proceeding"), by reason of the fact that the
person is or was a Director or officer of the Corporation or, while a Director or officer of
the Corporation, is or was serving at the request of the Corporation as a director, officer,
employee or agent of another corporation, partnership, joint venture, trust, limited
liability company, enterprise or nonprofit entity (including any employee benefit plan) ,
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against all liabilities, judgments, fines and amounts paid in settlement, and all expenses
(including attorneys' fees) actually and reasonably incurred by the person in connection
with such proceeding. Notwithstanding anything to the contrary in this Section 6 .6, the
Corporation shall not indemnify and hold harmless such a person seeking indemnification
in connection with a proceeding initiated by the person unless the initiation thereof was
approved by the Board .

(b) Advance of Expenses . Any expenses (including attorneys' fees) incurred
by a person in defending a proceeding may be paid by the Corporation in advance of the
final disposition of such matter; provided, however, that the payment of such expenses
incurred by a person in advance of the final disposition of such matter shall be made only
upon receipt of an undertaking by or on behalf of the person to repay all amounts so
advanced in the event that it shall ultimately be determined that the person is not entitled
to be indemnified by the Corporation as authorized in this Section 6 .6. Such undertaking
may be accepted without reference to the financial ability of such person to make
repayment .

(c) Claims . If a claim for indemnification or payment of expenses under this
Section 6 .6 is not paid in full within 60 days after a written claim therefor has been
received by the Corporation, the person seeking indemnification may file suit to recover
the unpaid amount of such claim and, if successful in whole or in part, shall be entitled to
be paid the expense of prosecuting such claim . In any such action the Corporation shall
have the burden of proving that the person seeking indemnification is not entitled to the
requested indemnification or payment of expenses under applicable law .

(d) Non-Exclusivity of Rights. The indemnification and advancement of
expenses provided by this Section 6 .6 shall not be deemed exclusive of any other rights to
which a person seeking indemnification or advancement of expenses may be entitled
under any statute, provision of the Certificate, these Bylaws, agreement, vote of Members
or disinterested Directors or otherwise, both as to action in such person's official capacity
and as to action in any other capacity while holding office for the Corporation .

(e) Other Sources. The Corporation's obligations, if any, to indemnify or to
advance expenses to any person who was or is serving at its request as a director, officer,
employee or agent of another corporation, partnership, joint venture, limited liability
company, enterprise or nonprofit entity (including an employee benefit plan) shall be
reduced by any amount such person may collect as indemnification or advancement of
expenses from such other entity .

(f ) Insurance . The Corporation may purchase and maintain insurance, at its
expense, to protect itself and any Director, officer, employee or agent of the Corporation
or another corporation, partnership, joint venture, trust or other enterprise (including any
employee benefit plan) against any liability asserted against such person and incurred by
such person in any such capacity, or arising out of such person's status as such, whether
or not the Corporation would have the power to indemnify such person against such
liability under the DGCL .
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(g) Merger or Consolidation . If the Corporation is merged into or
consolidated with another corporation and the Corporation is not the surviving
corporation, the surviving corporation shall assume the obligations of the Corporation

under this Section 6.6 with respect to any proceeding ansing out of or relating to any
actions, transactions or facts occurring prior to the date of such merger or consolidation .

(h) Amendment or Repeal . Any repeal or modification of the foregoing

provisions of this Section 6 .6 shall not adversely affect any right or protection hereunder
of any person in respect of any act or omission occurring prior to the time of such repeal
or modification .

(i) Other Indemnification and Prepayment of Expenses . This Section 6 .6
shall not limit the right of the Corporation, to the extent and in the manner permitted by
law, to indemnify and to advance expenses to other persons when and as authorized by
appropriate corporate action .

Section 6 .7 Conflicts of Interest; Quorum. No contract or transaction between the

Corporation and one or more of its officers or Directors, or between the Corporation and any

other corporation, partnership, association or other organization, in which one or more of the

Corporation's officers or Directors are officers or directors, or have a financial interest, shall be
void or voidable solely for this reason, or solely because the Corporation's officer or Director is

present at or participates in the meeting of the Board or committee which authorizes the contract

or transaction, or solely because any such officer's or Director's votes are counted for such

purpose, if (a) the material facts as to the officer's or Director's relationship or interest and as to

the contract or transaction are disclosed or are known to the Board or the committee, and the

Board or the committee in good faith authorizes the contract or transaction by a majority of the

disinterested Directors, even though the disinterested Directors be less than a quorum ; or (b) the

contract or transaction is fair as to the Corporation as of the time it is authorized, approved or

ratified by the Board or a committee thereof. Interested Directors may be counted in determining

the presence of a quorum at a meeting of the Board or a committee which authorizes the contract

or transaction .

Section 6 .8 Form of Records . Any records maintained by the Corporation in the
regular course of its business, including its books of account and minute books, may be kept on,
or by means of, or be in the form of, any information storage device or method, provided that the
records so kept can be converted into clearly legible paper form within a reasonable time . The

Corporation shall so convert any records so kept upon the request of any person entitled to
inspect the same .

ARTICLE VII

Commercial Paper

Section 7 .1 Checks ; Drafts ; Orders . All checks, drafts or orders for the payment of
money shall be signed by such officer or officers (or agent or agents) as the Board from time to
time may designate .
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ARTICLE VII I

Amendments

Section 8 .1 Amendments . Upon not less than three days notice (which notice may be
waived by unanimous consent), these Bylaws may be amended, altered or repealed at any
meeting of Members by the affirmative vote of a majority of all the Members, or they may be
amended, altered, or repealed by the written consent of all the Members without a meeting .

Upon not less than three days notice (which notice may be waived by unanimous consent), these
Bylaws also may be amended, altered or repealed at any regular or special meeting of the Board
by the affirmative vote of a majority of the entire Board, or they may be amended, altered, or
repealed by the written consent of all of the Directors without a meeting . In either case, such
notice shall be accompanied by a draft of the proposed change to the Bylaws ; provided, however,
that the Board, or Members, shall have the full power and authority to adopt different language
from that contained in such draft, in amending, altering or repealing these Bylaws .

ARTICLE IX

Limited Purpose Fund s

Section 9.1 General . The Corporation may receive, hold, administer and expend funds
contributed or bequeathed to it for limited purposes which are within the scope of the objectives
and purposes set forth in its Certificate, and shall use such funds exclusively for such purposes .
The Corporation may enter into agreements setting forth the provisions applicable to such
limited purpose funds, including provisions limiting the use of contributions (which term, for the
purposes of this Article IX, shall include gifts, grants, devises and bequests), in whole or in part,
absolutely or conditionally, to specified states or other areas, exclusively, or for specified
purposes, or otherwise limiting such use .

Section 9 .2 Effect of Amendments . The obligations of the Corporation in connection
with any contributions made in reliance on the provisions of this Article IX or any agreement
shall not be released or altered by any amendment, alteration or repeal of this Article IX .

Dated as of this / S *day of 200 3

c 'L CLK'4
Secretar y

1 1
INDY 1135663v9



mina Foundation For Education
x Return for Year Ending

Form 990 P F
Part 1 Line 11

December 31 , 2003

Othe r I ncom e

To tal of Other I ncome l i sted on K- I s

Ordinary Income/(loss) (net of U BI)

Net I ncome/( loss) from rental Real Estate

Line 4f other Income
Line 7 O th er In come

Total

Tax ID 35-1813228

Statement Number 20

$ (19,977 )
(7,862)
4,744

1,089,18 8

$ 1,066,093



imina Foundation For Education Tax ID 35-1813228
x Return for Year Ending December 31 , 200 3

arm 990 PF Interest Statement Number 21
rt 1 Line 17

(A) (B)

Expense per Net Investment

books Expense

(C)

Adjusted
Net I ncome

( D)

Dis bursements
for charitable

purposes (cas h
basis only )

Paid Foreign Interest reported o n
K-1s $ - $ 79,507 $ - $ -
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Fo rm 8868
(December 2000)

Depart me nt o f the Tre ewry
internal Revenue Servke

Number, street , and room or suite no . If a P. O . box, see instruct ions.
30 S. Meridian Street, Suite 70 0

a If you are filing for an Automatic 3-Month Extension, complete only Part I and check this box . ► 0
• If you are filing for an Additional (not automatic) 3-Month Extension, complete only Part 11 (on page 2 of this form) .
Note : Do not complete Part ll unless you have already been granted an automatic 3-month extension on a previously filed

Form 8868.
' • Automatic 3-Month Extension of Time-Only submit original (no copies needed )

Note: Form 990-T corporations requesting an automatic 6-month extension--check this box and complete Part I only ► ❑

Al! other corporations including Form 990-C filers) must use Form 7004 to request an extension of time to file income tax
returns. Partnershi s, REMlCs and trusts must use Form 8736 to request an extension of time to file Form 7065, 1066, or 7047 .
Type or Name of Exempt Organization Employer identification number
print Lumina Foundati on for Education, Inc. 35 ; 1813228

File by the
due date for
filing your
return. See
Instructions .

► File a se p a rate application fo r each retu rn .

OMB No, 1545-1709

C ity, town or post office, state , and ZI P code . For a fo rei gn address, see instructions.
Indianapolis, IN 46204

Check type of retu rn to be filed (file a separate application for each return) :
❑ Form 990 ❑ Form 990-T (corporation) ❑ Form 4720
❑ Form 990-BL ❑ Form 990-T (sec . 401 (a) or 40B(a) trust) ❑ Form 5227
~ Form 990-EZ ❑ Form 990-T (trust other than above) ❑ Form 6069
✓~ Form 990-PF ❑ Form 1 041-A ❑ Form 8870

• If the organization does not have an office or place of business in the United States, check this box 1 ❑
• If this Is for a G roup Return, enter the organization's four digit Group Exemption Number (GEN) . If this I s
for the whole group, check this box ► ❑ . If It is for part of the group, check this box t ❑ 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 16

---. . .
. . . . 20 04

to file the exempt organization return for the organization named above. The extension is for the organization's return for :---------- --
► 52 calendar year 20 03 or
► ❑ tax year beginning . . . . . . . . . .. . . . . . . . . . . . . . . . . . . . . . . . 20 . . ., and ending . . . . . . . . . . . . . . . . . . . . .. . . . . . . . . . . . . , 20

2 If this tax year is for less than 12 months, check reason : ❑ Initial return ❑ Final return ❑ Change in accounting period

3a If this application is for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any
407 616nonrefundable credits . See Instructions $ '

b If this application is for Form 990-PF or 990-T, enter any refundable credits and estimated tax payments 766,033made, Include any prior year overpayment allowed as a credit $

c B a lance Due . Subtract line 3b from line 3a . Include your payment with this form, or, if required, deposi t
with FfD coupon or, if required, by using EFTPS (Electronic Federal Tax Payment System) . See
instructions $ (358,417)

Signature and Verificatio n
Under penalties of perjury, I declare that I have exa mined this form, Including accompanying schedules and statements, and to the best of my knowled ge a nd belief,
It Is tru e, correct, and complete, a nd that I am a u thorized to prepare this form .

Title ► (I"C0 Date ►

For PaperwoFk ~eductton Act Notice, see Instruction Cat No. 27916D

Application for Extension of Time To File an
Exempt Organization Return

Form 8868 (12-2000)



I
Form

• if fi l ing for an Additional (not automatic) 3 - Month Extension , complete only Part II and check thi s box . . . . . . . . . . . . . . . . . . . 10-

N ote : Only complete Part // if you have already been granted an automatic 3-month extension on a previously filed
Form 8868.

• If you are filing for an Automatic 3-Month E xtension, complete only P art I (on page 1) .
'Partlh Additional (not automatic) 3-Month Extension of Time - Must File Original and One Copy.

Name of Exempt Organization Empl oyer i denUflcati on number

Type or
prin t

File by the
e x tended
d ue date for
fi ling the
return See
instructions

Lumina Foundation for Educatio n
um er, street, and room or suite number . If a P .O box, see instructions

30 S Meridian Street #70 0
City, town or post off ice , state , and ZIP code . For a fore ign address , see instruct ions

2

Indianapolis, IN 46204
Che c k ty pe of re turn to be fi l ed (file a separate application for each return) :

P
Form 990

Q
Form 990-EZ n Form 990-T (Section 401(a) or 408(a) trust) H Form 1041-A Form 5227 Form 8870

Form SL Form 990-PF n Form 990-T 4trust other than above) Form 4720 Form 6069
Sto : Do not complete Part II if you were not already granted an automatic 3 -month ex tension on a previously filed Form 8868 .
• If the organization does not have an office or place of business in th e Unite d S t ates, check this box . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0-

• If this is for a Group Return , enter the organizations four digit Group Exemption Number (GEN) . . . . . If this is for the
who l e group, check this box ~ ~ . If it is part of the group, check this box and attach a l is t with t he na m es and E I Ns of a l l

members the extension is for .

4 1 request an additional 3-month ext ension of time until 1 1/ 15 , 20 04 .

5 For calendar year 2003 , or other tax year beginningY Y _ ""^Z6' and ending , 20
6 If this tax year is for less than 12 months, check reason : 0 Initial return Final return Change i n accounti ng period
7 State in detail why you need the extension . . _ Taxpayer respectfully_re quests additiOndl_ti me t0_

gather-information-necessary to file a -complete and accurate tax return . _____ __ _

----- -- - - ---- --------- - ---- ---- - - --- - - - -- ----- ------------ --- ----
8a If th is appl i cat ion is fo r Fo rm 990 - BL , 990 - PF, 990 -T , 4720 , or 6069 , enter the tentative tax , less any

nonrefundable credits . See i nstru c tions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . $ 462,244 .

b If this application is for Form 990-PF , 990-T, 4720 , or 6069, enter any refundable credits and estimated tax
payments made . Include any prior year overpayment allowed as a credit and any amount paid previously wit h

orm 8868 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . $ 766, 033 .

c Balance due . Subtract line 8b from line 8a . 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 . . . . . . $ 0.

Signature and Verificatio n
Un der pena lties of perjury, I declar e that I have e xamin ed this form, including accom panying schedule s and sta tem e nts, and to the best of m y knowl edge a nd belief, it is true .
cor recb .audtgmpliCB; aid that I am authorized to prepare this for m

ry a ,i e - /11 a(!v Ta le 0' CF0 Dat e

C~ ' - 4
Notice to A pplicant - To be Comp leted by the IRS

We have pproved this application . Please attach this form to the organization's return .

W.e have not approved this application . However, we have granted a 10-day grace period from the later of the d ate shown below or the
'deldate of the organization's return (including any prior extensions) . This grace period is considered to be a valid extensio n of time for
Leto bons otherwise required to be made on a timely filed return . Please attach this form to the organ izati on 's return .

1have not approved this application . After considering the reasons stated in item 7, we cannot grant your request for an extension of
~Fr n to file . We are not granting a 10-day grace period .

ti We

cannot consider this application because it was filed after the d ue date of the retu rn for which
C',J"'

•ti ~ .• t :."~L
By .

Director

A l te rnate Mailing Addre ss - Enter the address if you want the copy of this application for an additional 3
address different than the one entered above .

name

r3OSth

na Foundation for Education
Type or r and st re et (include suite, room, or apartment number) or a

print ouMeridian Street, Suit e

BAA

City or town , p ro vince or state, a r

INDIANAPOLIS, IN

country (including pos tal or

46204

P. O. box numbe r

70 0
code)

FIF20502L 01/05/04

351813228
For IRS Use On ly

AUG 1 9 % :u 4
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