
Return of Private Foundation 
a)(1) Nonexempt Charitable Trust Treated as a Private Foundation 
on may be able to use a copy of this return to satisfy state reporting requirement 

OMB No. 1545-0052 Form990-PF 
Department of the Treasury Of Section 4947( 
irieemai Revenue Service Note : The organiza 

calendar year 200 or ax year begin 
hec k all that a Initial return 

Name of organization 

X004 
nin , 2004, and ending 

I I Final return ~ ~ Amended return -f FAddress change ~ ~ Name chani 
A Employer Identification number 

Use the IRS 

11.171 label. THE FREEDOM FORUM INC. 54-1604427 
o Otherwise, Number and street (or P.O . box number if mail is not delivered to street address) Room/suite e Telephone number (seepage 10 of 
C-4 print the instructions) 
p or type. ~ 

See Specific 1101 WILSON BOULEVARD " 703 528-0800 

Instructions . City or town, state, and ZIP code c it exemption application Is ~ ~ 
pending, check here 

D 1 . Foreign organizations, check here , 1 u 

ARLINGTON VA 22209-2248 2. Foreign organizations meeting the 
85% test check here and attach 

H Check type of organization: X Section 501(c 3 exempt private foundation computation . . . . . . . . . 
Section 4947 a 1 nonexem t charitable trust Other taxable private foundation 

E If private foundation status was terminated 
I Fair market value of all assets at end J Accounting method : Cash X Accrual under section 507(bX1xA), check here . ii < 

of year (80111 Part ll, COI. (C), line F-1Othef (specify) _ _ _ _ _ _ _ _ _ _ _ _ p It the foundation Is In a so-month termlnatwn 
"J U) 16) 10' a 924 , 229 , 500 . (Part 1, column (d) must 6e on cash basis.) under section so7(bxl)(e), check here F 0 

Analysis of Revenue and Expenses (d) Disbursements 
(The total of amounts in columns (b), (c), and (a) Revenue and (b) Net investment (c) Adjusted net for charitable 
(d) may not necessarily equal the amounts in expenses per income income purposes 
column (a) (see page 11 of the instructions).) books cash basis on 

1 Contrlbutbn,s9~ iRs, grants, etc , received (attach schedule) 
Check ~ I I if the foundation is not required to 

~-1 attach Sch B 
3 Interest on sarongs and temporary cash investments 57 , 903 . 57 , 903 . 57 , 903. STMT 

4 Dividends and interest from securities , , , 16 591 001 . 16 591 001 . 16 591 001 . STMT 2 
5 a Gross rents , , , , , , , , , , , , , , , , 

b Net rental income or (loss) 

a Net gain or (loss) from sale of assets not on line 10 14 ,355,142 . 
b Gross sales price for all 

assets on line 6a 
7 Capital gain net income (from Part IV, line 2) . 14 , 519 , 048 . ' STMT 23 r 

e Net short-term capital gain . . . . . . . . 

9 Income modifications ~ - 
10 a Gross sales less returns 

and allowances 
b Less Cost of goods sold 
c Gross profit or (loss) (attach schedule) , 

'ncome-(e dule) , , , , , , 6 , 528 , 443 . 12 , 393 . 369 125 . STMT 3 
12 ` e9_ rou 11 . 37 532 489 . 31 180 345. 17 , 018 , 029. 
1 Compensation f officers ~ tors, trustees, etc 2,481,250 . 94,533 . 94,533 . 2,386,717 

07 p 

oy 

,ad Q id wages . . . . . 5,101,963 . 15,917 . 15,917 . 5,046,264 p 'I 

0 PM ans, emplo enefits . . . . . . 4,743,780 . 12,902 . 12,902 . 5,446,794 

I L-Lgw4,,&4,ttct,,c d"U-1 STMT 4 379,972 . NONE NONE 359,311 . 

4 
W-d 11' X_ b =60, i -W e e ch_-4hedule`)ST* 201,042 . 10,052 . 10,052 . 144,640 

14 - 
. NT . ~ 

0 c Other professional fees (attach scMEW. 6 2,491,932 . 11445,967 . 11445,967 . 1,041,436 . 2: 
17 Interest., , , , , , , , , , , 3 , 142 , 219 . 2 , 579 424 . 

18 a/xes aTt'ac e p -gs~4wmaInsvucnons) ** 1 , 397 , 265 . 1 , 223 , 708 . 

Cl = 19 iatio~~ a~ ~le~a d depletion 6 , 996 , 774 . 
E 
Q Zo .'' c ancy, , , , , , . . , jf � , , , , 3 , 578 , 055. 50 , 810 . 50 , 810 . 4 , 458 , 151 . ~r v 
c 21 a elj~onference's,an4n , , , , 2 , 51 8 581. 32 , 152 . 32 , 152 . 2 , 380 , 541 . 

.~ R 22 inti and publications ~, 482 749 . 489 , 343 . 
.i c 23 O~ expenses c s e $TktT . Q . 1 , 180 , 806. 1 , 177 , 804 . 
` 24 -TatOT ~, atiri~andad~ atlVe expenses. 
a Add lines ~3~ , , , , , , , , 34 , 696 , 388 . 1 1 662 , 333 . 1 1 662 , 333 . 26 734 133. 
0 

25 Contributions, gifts, grants paid , , . . , . 22 , 126 , 063 . 23 152 188 . 
Total ex penses anddisbursementsAddlines24and25 56 , 822 , 451 . 1 , 662 4 333 . 1 , 662 , 333 . 49 , 886 , 321 . 
Subtract line 26 from line 12 : 

a Excess of revenue over expenses and disbursements , -19 , 289 , 962 . 
b Net investment income (if negative, enter-0.) 29 , 518 , 012 . 
c Ad'usted net income if negative enter-0- . . 15 , 355 , 696 . 

JSA 
For Privacy Act and Paperwork Reduction Act Notice, see the instructions . **STMT 7 Form 990-PF (2004) 
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1 Cash - non-interest-bearing , , , , , , , , , , , , , , , , , , 

Savings and temporary cash investments ~~~~ - , , , , , , , 

Accounts receivable " 213,502 . 

Less : allowance for doubtful accounts " NONE 

4 Pledges receivable 

Less : allowance toy doubtful accounts 
5 Grants receivable , , , , , , , , , , , , , , , , , , , , , , 

6 Receivables due from officers, directors, trustees, and other 

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

7 Other notes and loans receivable (attach schedule) 0 . 
Less : allowance for doubtful accounts 

e Inventories for sale or use , , , , , , , , , , , , , , , , , , 
9 Prepaid expenses and deferred charges , , , , , , , , , , , , 

10 a Investments - U S and state government obligations (attach schedule) 

b Investments - corporate stock (attach schedule) , $T= ;LQ , 
c Investments - corporate bonds (attach schedule) $T= 

11 Investments - land, buildings, 
and equipment basis ___________________ 
Less accumulated depreciation 1 
(attach schedule) -------------------

12 Investments - mortgage loans , , , , , , , , , , , , , , , , , 
13 Investments - othe~~;,(attach schedule) , , , , , , , , , , , , , 
14 Land, buildings, an 

'S _ _ _ _ _ _ 219 ~8 45 X148 equip basisTMT 25'~' 
Less' accumulated tf2preaation 
(attach schedule) _ _ _ _ _ _ _ _3 6,913,719 . ~ 

15 Other assets (describe 1 _ _ _ _ _ _ _ _ _ _ _ _ _ STMT-12) 
16 Total assets (to be completed by all filers - see page 16 of 

the instructions. Also, see page 1, item I) 
17 Accounts payable and accrued expenses , , , , , , , , , , , 

Grants payable , : : : : : : : : : : 
Deferred revenue 

20 Loans from officers, directors, trustees, and other disqualified persons 

21 Mortgages and other notes payable (attach schedule) , , , , , 

22 Other liabilities (describe 1 _--__-_--_-_ STMT_ 13 ) 

742,104 .1 83 .742,1 

923 

120 .000,000 .1 125,127 .849 . 

is i otai nanmzies aaa imes i i mrou n cc cc i 1%o0 R i o 

Organizations that follow SFAS 117, check here " U 
and complete lines 24 through 26 and lines 30 and 31 . 

24 Unrestricted . . . . . . . . . . . , . . . . . . . . . . , . 696 , 341 , 145 
R 25 Temporarily restricted . . , . . . . . . . . . . . . . . . . 
m 26 Permanently restricted - " " " " " " " " 

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

`0 27 Capital stock, trust principal, or current funds . . . . . . . . . 

28 Paid-in or capital surplus, or land, bldg , and equipment fund , , , , , 

rN� 29 Retained earnings, accumulated income, endowment, or other funds 

a 30 Total net assets or fund balances (see page 17 of the 
0! 
z instructions) � � � � � � � � � � � � 696 , 341 , 145 

31 Total liabilities and net assets/fund balances (see page 17 of 
the instructions 923 , 804 , 721 

Analysis of Changes in Net Assets or Fund Balances 

702,745,199 . 

696,341,145 . 
-19,289,962 . 
27,247,520 . 

704,298,703 . 
1,553,504 . 

702,745,199 . 
Form 990-PF (2004) 
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**STMT 9 

JSA 
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Attached schedules and amounts in the 
19 M11 Balance Sheets description column should be for_ 

nning of year 
Book Value 

1 .620 .318 . 

6 

127 .501 .027 

End of ear 
(b) Book Value c Fair Market Value 

2 , 205 , 391 . 2 205 391 . 
23 394 341 . 23 394 341 . 

213 502 . 213 , 502 . 

6 , 710 , 305 . 6 , 710 , 305 . 
126 290 011 . 126 290 011 . 
416 104 623 . 416 104 623 . 
82 637 794 . 82 637 794 . 

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

2 Enter amount from Part I, line 27a 
er increases not included in line 2 (itemize) " SEE STATEMENT 14 

------- -----------------------------d lines 1, 2, and 3 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 
5 Decreases not included in line 2 (itemize) ~- ____ SEE- STATEMENT 15 
6 Total net assets or fund balances at end of vear (line 4 minus line 51 - Part II . column (b) . line 30 . . . . . 



Capital Gains and Losses for Tax on Investment In 

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

STATEMENT 23 
Z 
c 
d 
e 

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

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

Losses (from col . (h)) 

d 

1 Enter the appropriate amount in each column for each year; see page 18 of the instructions before making any entries . 

Net value of nonchaMable-use assets 

598,015,071 . 
595,246,763 . 
811,344,216 . 

1 .002 .754,079 . 

(b) 
Adjusted qualifying distributions 

53,449,320 . 
60,440,476 . 
91,142,811 . 

150,942 .847 . 

Base period years Calendar year 
(or tax year beginning in) 

2003 
2002 
2001 
2000 
1999 

0 .53667027568 

0 .10733405514 

646,274,334 . 

69,367,245 . 

295,180 . 

69,662,425 . 4 

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

Add lines 5 and 6 7 

8 Enter qualifying distributions from Part XII, line 4 , , , , , , , , , , , , , , , , , , , , , , , , , 1 8 1 72,279,627 . 
If line 8 is equal to or greater than line 7, check the box in Part VI, line 1b, and complete that part using a 1% tax rate See the Part VI instructions on page 18 

+Ei+so 2 o0o Form 990-PF (2oo4) 
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Form 990-PF 

a 
b 

d 
e 
Complete only for assets showing gain in column h and owned by the foundation on 12/31/69 

(i) F.M.V . as of 12/31/69 (1) Adjusted basis (k) Excess of col. (i) 
as of 12/31/69 over col . Q), it any 

a 

3 

How ( D
' cuired I ecq~red I ~d) Dat 

ay s) P-P urcnase Imo ., day, yr " 

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

If gain, also enter in Part I, line 7 
2 Capital gain net income or (net capital loss) ~ ~ " " " { If (loss), enter-0- m Part I, line 7 } 2 
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6) : 

If gain, also enter in Part I, line 8, column (c) (see pages 13 and 17 of the instrucUons) . 
loss enter -0- in Part I, line 8 ~ 3 

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

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

Was the organization liable for the section 4942 tax on the distributable amount of any year in the base period?. , , . F-1 Yes X No 
If "Yes," the organization does not qualify under section 4940(e). Do not complete this part. 

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

the number of years the foundation has been in existence if less than 5 years , , , , , , , , , 3 

4 Enter the net value of nonchantable-use assets for 2004 from Part X, line 5 4 

5 Multiply line 4 by line 3 . . . . . . . . . . . . . . . . . . . . . . . _ . . . . . . . . . . . . . . ~_5 

Distribution ratio 
(b) divided by col (c)) 

0 .08937788125 
0 .10153852109 
0 .11233556511 
0 .15052828022 
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Form 990-PF 2004 54-1604427 Page 4 

Excise Tax Based on Investment Income Section 4940 (a~, 4940 (b), 4940 (e), or 4948 - see page 18 of the instructions 

1 a Exempt operating foundations descnbed in section 4940(d)(2), check here jl~ and enter "N/A" on line 1 

Date of ruling letter. _ _ _ _ _ _ _ _ _ (attach copy of ruling letter if necessary - see instructions) 
Domestic organizations that meet the section 4940(e) requirements in Part V, check 1 295 180 . ~ ~ ~ 

ere " ~ and enter 1 °.6 of Part I, line 27b , , , , 

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

2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -O-) 2 

3 Add lines 1 and 2 , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , 3 295 , 180a 

4 Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only . Others enter-a) 4 NONE 

5 Tax based on investment income. Subtract line 4 from line 3. It zero or less, enter -0- , , , , , , , , , , , , , 5 295 , 180 . 

6 Credits/Payments: 

a 2004 estimated tax payments and 2003 overpayment credited to 2004 6a 441 , 857 . 

b Exempt foreign organizations - tax withheld at source , , , , , , , , 6 b NONE 

c Tax paid with application for extension of time to file (Form 8868), _ , 6c NONE 

d Backup withholding erroneously withheld , , , , , , , , , , , , , , 6d 

. 7 Total credits and payments . Add lines 6a through 6d " " 

" " 

" " " " " " ~ ~ " - " " " " ~ ~ ~ ~ ~ ~ " " " T 441 , 857 

g Enter any penalty for underpayment of estimated tax Check here ~ d Form 2220 is attached , , , , , , , , , , , 8 

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

10 Overpayment If line 7 is more than the total of lines 5 and 8, enter the amount overpaid , , , , , , , , , , " 10 146 , 677 . 
11 Enter the amount of line 10 to be: Credited to 2005 estimated tax 146 , 677 . Refunded 1 111, , 

Statements Regarding Activities 

1 a During the tax year, did the organization attempt to influence any national, state, or local legislation or did Yes No 

it participate or intervene in any political campaign? , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , 1 a X 

b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see page 

19 of the instructions for definition)? , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , 1 b X 

If the answer is 'Yes" to 1a or 1b, attach a detailed description of the activities and copies of any materials 

published or distributed by the organization in connection with the activities. 
c Did the organization file Form 1120-POL for this year? , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , 1 c X 

Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year: 
1) On the organization 1 $ NONF.(2) On organization managers 0- $ NONE 

Enter the reimbursement (if any) paid by the organization during the year for political expenditure tax imposed 

on organization managers . 1 $ NONE 
2 Has the organization engaged in any activities that have not previously been reported to the IRS? , , , , , , , , , , , , , , 2 X 

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

of incorporation, or bylaws, or other similar instruments? I( "Yes," attach a conformed copy of the changes , , , , , , , , , , , 3 X 
4a Did the organization have unrelated business gross income of $1,000 or more during the year? , , , , , , , , , , , , , , , 4a X 
b If "Yes," has it filed a tax return on Form 990-T for this year? , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , 4b A 

5 Was there a liquidation, termination, dissolution, or substantial contraction during the year? , , , , , , , , , , , , , , , , , 5 X 
If 'Yes,' attach the statement required 6y General Instruction T. 

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

7 Did the organization have at least $5,000 in assets at any time during the year? K 'Yes,' complete Part ll, col. (c), and Part XV. 7 X 
8a Enter the states to which the foundation reports or with which it is registered (see page 19 of the 

instructions) 1__VIRGINIAl_NEW YORK _______-----___ 
b If the answer is "Yes" to line 7, has the organization furnished a copy of Form 99aPF to the Attorney 

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

or 4942(j)(5) for calendar year 2004 or the taxable year beginning in 2004 (see instructions for Pan XIV on 
page 25)1 K'Yes,' complete PartXIV , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , , 9 X 

10 Did any persons become substantial contributors during the tax yeah 1I "Yes,' attach a schedule listing their names and addresses , , 10 X 
11 Did the organization comply with the public inspection requirements for its annual returns and exemption application? , , , , , ~ 11 
-Web site address " ___W_W_W__FREEDOMFORUM .ORG ___---_____-___________________--_-________-______ 

e books are in care of 1 - FREEDOM FORUM , - INC .- - - - - - - - - - - - - - - - - - - Tele phone no . )0- __ 703 52B-0800 ----------------- s---z--------------- 
Located at po._1101_WILSON _BLVD__ARLINGTON VA ZJP+4 . 22209=2248 

13 Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 -Check here . . . . . . N/8 . . . . . . . 
and enter the amount of tax-exempt interest received or accrued during the year . . 10- 1 13 

aEtaao 2 000 Form 990-PF (2004) 



5 Form 990-PF 

Statements Reaardina Activities for Which Form 4720 Mav Be 
File Form 4720 if any item is checked in the "Yes" column, unless an exception applies. Yes No 

1a During the year did the organization (either directly or indirectly) : 
(1) Engage in the sale or exchange, or leasing of property with a disqualified person? , , , , , , , , ~ Yes a No 

" (2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) 

a disqualified person? . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . Yes X No 

(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? , . , . , . , X Yes No 

(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? , , , , , , , , X Yes No 

(5) Transfer any income or assets to a disqualified person (or make any of either available 
for the benefit or use of a disqualified person)? . . . . . . . . . . . . . . . . . . . . . . , , , Yes ~X No 

(6) Agree to pay money or property to a government official? (Exception. Check "No" 
if the organization agreed to make a grant to or to employ the official for a period 
after termination of government service, if terminating within 90 days .) . . . . . . . . . . . . . a yes a No 

b It any answer is "Yes" to 1a(1)-(6), did any of the acts fail to qualify under the exceptions described in Regulations 
section 53.4941(d)-3 or in a current notice regarding disaster assistance (see page 20 of the instructions)? " " " " . . . 1 b X 

Organizations relying on a current notice regarding disaster assistance check here , , . . . . , . , . , , , 1 

c Did the organization engage in a prior year in any of the acts described in 1a, other than excepted acts, 
that were not corrected before the first day of the tax year beginning in 2004? , . , , , , , , , , , , , , , , , , , , , , , , I C X 

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

a At the end of tax year 2004, did the organization have any undistributed income (lines 6d 
and 6e, Part XI 11) for tax year(s) beginning before 2004? . . . . . . . . . . . . . . . . . . . J N/A D Yes 1:1 No 
If "Yes," list the years Jo . _ _ _ _ _ _ _ _ _ _ , 

b Are there any years listed in 2a for which the organization is not applying the provisions of section 4942(a)(2) 
(relating to incorrect valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2) 
to all years listed, answer "No" and attach statement - see page 20 of the instructions.) . . . . . . . . . . . . . . . . . . . . 2 b N 

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

" Did the organization hold more than a 2°.6 direct or indirect interest in any business 

enterprise at any time during the year? , , 

. . . . . . . . . . 
. 0 Yes a No 

b I( "Yes," did it have excess business holdings in 2004 as a result of (1) any purchase by the organization 

or disqualified persons after May 26, 1969 ; (2) the lapse of the 5-year period (or longer period approved 

by the Commissioner under section 4943(c)(7)) to dispose of holdings acquired by gift or bequest; or (3) 

the lapse of the 10-, 15-, or 20-year first phase holding period? (Use Schedule C, Form 4720, to determine 

if the organization had excess business holdings in 2004.) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . , , , , 3 b X 

4a Did the organization invest during the year any amount in a manner that would jeopardize its charitable purposes? . . . . . . , 4a X 

b Did the organization make any investment in a prior year (but after December 31, 1969) that could jeopardize its charitable 
X purpose that had not been removed from jeopardy before the first day of the tax year beginning in 2004? . . . . . . . , , , , 413 

5a During the year did the organization pay or incur any amount to : 
(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))? , , , , , , E]Yes aX No 
(2) Influence the outcome of any specific public election (see section 4955); or to carry 

on, directly or indirectly, any voter registration drive? . . . . . . . . . 
. 
. 

. 

. . . . . . . : B Yes X No 
(3) Provide a grant to an individual for travel, study, or other similar purposes? 

. 

. . . . . , _ . X Yes No 
(4) Provide a grant to an organization other than a charitable, etc., organization described 

in section 509(a)(1), (2), or (3), or section 4940(d)(2)? , , , , , , , , , , , , , , , , , , , , , ~X Yes ~ No 
(5) Provide for any purpose other than religious, charitable, scientific, literary, or 

educational purposes, or for the prevention of cruelty to children or animals? , , , , , , , , , , F Yes ~X No 

b If any answer is "Yes" to 5a(1)-(5), did any of the transactions fad to qualify under the exceptions described in 
Regulations section 53.4945 or in a current notice regarding disaster assistance (see page 20 of the Instructions)? " " " " 5b X 

Organizations relying on a current notice regarding disaster assistance check here . , , , , , . , , , , , , , 0' 
c If the answer is "Yes" to question 5a(4), does the organization claim exemption from the 

tax because it maintained expenditure responsibility for the grant? . , . , . . , . . , , , , , , , , ~X Yes ~ No 

I! 'Yes,' attach the statement required by Regulations section 53.4945-5(d) . 
6 a Did the organization, during the year, receive any funds, directly or indirectly, to pay 
" Premiums on a personal benefit contract? . . . . . . . . . . . . . . . . . . . . . . . . . . . . . F Yes. . ~X No . . 

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

Form 990-PF (2004) 
JSA 
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------------------------------------- 
681 .875 .1 63,398 .1 5 .244 . 

------------------------------------- 
I I I I 

Total number of other employees paid over $50,000 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . lo. 
ve highest-paid Independent contractors for professional services - (see page 21 of the Instructions). If none, enter 

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

POLSHEK PARTNERSHIP-ARCHITECTS -------------------
320 WEST 13TH ST, NEW YORK, NY 10014 

RALPH-APPLEBAUM ASSOCIATES ------------------------
133 SPRING STREET, NEW YORK, NY 10012 

CARRAMERICA 

1850 K STREET, NW, STE 500 WASH .DC 20006 

BONNKR GROU INC . ~P i -------------------------------------
PO BOX 523523, SPRINGFIELD, VA 22152 

CORTINA PRODUCTIONS 

1420 BMIERLY RD,STE 140 MCLFAN, VA 22101 
Total number of others receiving over $50,000 for professional services 

Summary of Direct Charitable Activities 

of service 

. . . . . . . . . . . . . . . . . . . . . . . . . . . . 

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

I-SEE-STATEMENT-26 ---------------------------------------------------

----------------------------------------------------------------------------
5 .755,916 

2-SEE-STATEMENT-26 ---------------------------------------------------
---------------------------------------------------------------------------- 

J-SEE-STATEMENT-26 -----------------------------------------------------------
--------------------------------------------------------------------------- 

rg-STATEIIMT-26 -----------------------------------------------------------
---------------------------------------------------------------------------- 

9 54LOJZ 2502 V04-8 435071 

54-1604427 
Form 990-PF(2004) Page 6 

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

I List all officers, directors, trustees, foundation managers and their compensation (see page 20 of the Instructions) . 
(b) Title, and average 

- 
sation (d) ContribulJon3 ense account, r I (a) Name and address hours per week I (Wc n2ot m r, dn, e n t e r employee benefit p1l'.0. 1 (.0) ghe a lowances 

a I devoted to Dosition -04 1 and deferred comoensadon 

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

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

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

- - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - I I 1 1 
2 Compensation of five highest-paid employees (other than those Included on line 1 - see page 21 of the Instructions). 

If none, enter "NONE." 
(d) Contributions t 

(b) Title and average e ee bene" (e) Expense account, (a) Name and address of each employee paid more than $50,000 hours erweek planp!0a'nd deferred other allowances 
I devoted% position I 

(c) Compensation 
COMDensation 1 

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

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

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

9 .573 .097 . 

TECTS 1 2 .082 .118 . 

CONSTRUCTION MIGHT 1 .589 .662 . 

_1DVLPMNT CONSULTANTS 1 603 .674 . 

403 .179 

JSA 
4E1460 2 000 

Form 990-PF (2004) 



Form 990-PF (2004) 54-1604427 Page 7 
r,,Vf.7r, ff-_ Summary of Program-Related Investments (see page 22 of theinstructions) 

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

Iff - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - 

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

2 ........................................................................... 

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

All other program-related investments See page 22 of the instructions 

3 NONE 

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

Total. Add lines 1 through 3 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 

* "M - * * 
. 00 .1 

JiM Minimum Investment Return (All domestic foundations must complete this part . Foreign foundations, 
see page 22 of the instructions .) 

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

purposes: 

a Average monthly fair market value of securities . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . la 638,906,060 . 
b Average of monthly cash balances . I b 1,564,100 . 
c Fair market value of all other assets (see page 22 of the instructions) . . . . . . . . . . . . . . . . . . . I C 63,359,160 . 

d Total (add lines 1 a, b, and c) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . I d 703,829,320 . 
e Reduction claimed for blockage or other factors reported on lines 1 a and 

1c; (attach detailed explanation) . . . . . . . . . . . . . . . . . . . . . J le 1 

2 Acquisition indebtedness applicable to line 1 assets . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2 47,713,245 . 
3 Subtract line 2 from line 1d 3 656,116,075 . 
4 Cash dee m ed h eld for chari~a~l ~ a*cii~lbes. Ln'te'r'l '1 /'2 '%"o'f Iin'e g*re,a*te*r a*m* ou rt,' s`e e, p, a"ge' '23" * , 

of the instructions) . . 
. . . . . . . . 

4 9,941,741 . 

S 

5 value of noncharllt ;i~l~-i]s~ ~s'se"ts' .'S'u~tr*a ;t'li~~ i f~o`m* liin~ i. *E`nt`e~ ~e~~ a-n~ W ~art V, line 4 5 646,274,334 . 
m Investment return . Enter 5% of line 5 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1 6 32,313,717 . 
Distributable Amount (see page 23 of the instructions) (Section 49420)(3) and 0)(5) private operating 

'floundations and certain foreign organizations check here 0,. 10 and do not complete this part .) 

Qualifying Distributions (see page 23 of the instructions) 

I Amounts paid (including administrative expenses) to accomplish charitable, etc, purposes : 
a Expenses, contributions, gifts, etc. - total from Part 1, column (d), line 26 1 a 4 
b Program-related investments - total from Part IX-B I b 

2 Amounts paid to acquire assets used (or held for"u;e*) ~i~e~tilyV cairyin-g ~~ar-ita-b-le-, -etc . . .. . . 
. . . - 

purposes . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2 2 
3 Amounts set aside for specific charitable projects that satisfy the: 
a Suitability test (prior IRS approval required) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3a 
b Cash distribution test (attach the required schedule) . . . . . . . . . . . . . . . . . . . . . . . . 3b 

4 Qualifying distributions . Add lines 1 a through 3b . Enter here and on Part V, line 8, and Part XIII, line 4 . . . . . . 4 7 
5 Organizations that qualify under section 4940(e) for the reduced rate of tax on net investment 
6 *me. Enter 1 % of Part 1, line 27b (see page 24 of the instructons) . . . . . . . . . . . . . . . . . . 5 ote. 

sted qualifying distributions. Subtract line 5 from line 4 6 7 
The amount online 6 willbe usedin Part V, column (b), in ubsequent years when calculating whether the foundation 
qualifies for the section 4940(e) reduction of tax in those years. 

NONE 

JSA 
4E1470 2 000 

10 54LOJZ 2502 V04-8 435071 

1 Minimum investment return from Part X, line 6 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 
2 a Tax on investment income for 2004 from Part VI, line 5 . . . . . . . . 2a NONE 
b Income tax for 2004 . (This does not include the tax from Part VI .) . . . 2 b 
c Add lines 2a and 2b 

. . . . . . . . . . . . . . . . .
. . . . . . . . . . . . . . . . . . . . 

3 Distributable amount before adjustments. Subtract line 2c from line I . . . . . . . . . . . . . . . . . . 
4 Recoveries of amounts treated as qualifying distnbutions . . . . . . . . . . . . . . . . . . . . . . . . . 
5 Add lines 3 and 4 
6 Deducti on from dis~r&'ta~bfe 'a r ~~nt' ~s;~ p'a"ge 2' 3' c`f t*h'e ins'tr*u'cb*o rs") . . . . . . . . . . . . . . . . . . 
7 Distributable amount as adjusted . Subtract line 6 from line 5. Enter here and on Part All, 

line 1 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 

Form 990-PF (2004) 



Form 990-PF(2004) 54-1604427 Page 8 

Undistributed Income (see page 24 of the instructions) 

(b) M (d) 
Years prior to 2003 2003 2004 

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

7 Amounts treated as distributi~n; 4 of 
corpus to satisfy requirements imposed by 
section 170(b)(1)(E) or 4942(g)(3) (see page 
25 of the instructions) . . . . . . . . . . . . . 

8 Excess distributions carryover from 1999 
not applied on line 5 or line 7 (see page 25 
of the instructions) . . . . . . . . . . . . . . . 

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

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

90k Excess from 2004 . . . 

JSA 
4E1480 2 000 

54LOJZ 2502 11 V04-8 435071 

NOT APPLICABLE FOR A PRIVATE OPERATING FOUNDATION 

(a) 
Distributable amount for 2004 from Part X1, Corpus 
line 7 

2 Undistributed income, if any, as of the end of 2003 
a Enter amount for 2003 only . . . . . . . . . . . 

b Total for prior years- 

3 Excess distributions carryover, if any, to 2004: 

a From 1999 

b From 2000 

c From 2001 

d From 2002 . . . . . . 

e From 2003 . . . . . . 

f Total of lines 3a through e . . . . . . . . . . . 
4 Qualifying distributions for 2004 from Part 

XI 1, line 4: llo- $ 

a Applied to 2003, but not more than line 2a . . . 

b Applied to undistributed income of prior years 
(Election required - see page 24 of the instructions) 

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

d Applied to 2004 distributable amount . . . . . . 

e Remaining amount distributed out of corpus 
5 Excess distributions carryover applied to 2004 

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

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

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

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

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

d Subtract line 6c from line 6b . Taxable 
amount - see page 25 of the instructions . . . . 

e Undistributed income for 2003 Subtract line 
4a from line 2a Taxable amount - see page 
25 of the instructions 

Form 990-PF (2004) 
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Form 990-PF (2004) 54-1604427 Page 9 
ff~~ Private Operating Foundations (see page 25 of the instrucbons and Part VII-A, question 9) 

1 a If the foundation has received a ruling or determination letter that it is a private operating 
foundation, and the ruling is effective for 2004, enter the date of the ruling . . . . . . . . . . . . 10. 01/30/1992 

W 

heck box to indicate whether the organization is a private operating foundation described in section x 49420)(3) or 49420)(5) 

nte, the lesser of the Tax year Prior 3 years 
adjusted net income from (a) 2004 (b) 2003 (c) 2002 (d) 2001 (e) Total 
Part I or the minimum 
investment return from Part 
X for each year listed . . . 15,355,696 . 141720A06 . 17,129,072 . 20,556,438 . 67,761,612 . 

b 85% of line 2a . . . . . 13,052,342 . .12,512,345 . 14,559,711 . 17,472,972 . 57,597,370 . 
C Qualifying distributions from Part 

X11, line 4 for each year listed . 72,279,627 . 53,4491320 . 60,600,190 . 91,332,856 . 2-7716-6-1-,993 . 
d Amounts Included In line 2c not 

used directly for active conduct 
of exempt ac"es . . . . . 23,152,188 . 18,894,869 . 32,174,985 . 44,346,454 . 118,568,496 . 

* Qualifying distributions made 
directly for active conduct of 
exempt activities Subtract 
line 2d from line 2c . . . . . 49,127,439 . 34,554,451 . 28,425,205 . 46,986,402 . 159,093,497 . 

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

* 'Assets* alternative test - enter 
(1) Value of all assets . . NONE NONE NONE NONE NONE 
(2) Value of assets quairrying 

under section 
49420X3XBXQ . . . . . 

b 'Endowment! alternative test - 
enter 2/3 of minimum 
Investment return shown in 
Part X, line 6 for each year 
listed . . . . . . . . . 21,542,488 . 19,933,836 . 19,841,559 . 27,044,807 . 88,362,690 . 

C 'Supporr alternative test - enter 
(1) Total support other than 

gross Investment Income 
(interest dividends, rents . 
payments on securities 
loans (section 512(aX5),, 
or royalties) . . . . . . 

2) Support from general 
public and 5 or more 
exempt organizations 
as provided In section 
4942OX3XBXhO . . . . - I 1 1 

(3 
) 

Largest amount of support 
from an exempt 
organization . . . . . 

(4) Gross investment income . 
99MR.9 Supplementary Information (Complete this part only if the organization had $5,000 or more in 

assets at any time during the year - see page 26 of the instructions .) 
I Information Regarding Foundation Managers : 
a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation 

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

NONE 

b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the 
ownership of a partnership or other entity) of which the foundation has a 10% or greater interest. 

NONE 

2 Information Regarding Contribution, Grant Gift Loan, Scholarship, etc., Programs : 
Check here 101 Fx-1 if the organization only makes contributions to preselected charitable organizations and does not accept unsolicited requests for funds 
If the organization makes gifts, grants, etc (see page 26 of the instructions) to individuals or organizations under other conditions, complete items 2a, b, c, and d 

a The name, address, and telephone number of the person to whom applications should be addressed: 
N/A 

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

N/A 

ny submission deadlines : 
N/A 

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



JSA 
4EI491 2 000 

54LOJZ 2502 V04-8 435071 1 :3 

54-1604427 
Form 990-PF (2004) Page 10 
[~~Supplementary information (contnued) 
3 Grants and Contributions Paid During the Year or Approved for Future Payment 

any re=u if recipient is al, Foundation Recipient show 
to us of Purpose rant or tat 0' 

0 Amount any foundation manager contribu? n 
ne and address (home or business) or substantial contributor recipient 

Oj aid during the year 

SEE STATEMENT 20 

0 

Total . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 110. 
b Approved for future payment I I I 

SEE STATEMENT 21 

0 

Total . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 01-3 

Form 990-PF (2004) 



Page 11 
907111911M Analysis of Income-Prodi 

Enter gross amounts unless otherwise indicated. 

0. 
rogram service revenue : 

b 
c 
d 
e 
f 
g Fees and contracts from government agencies 

2 Membership dues and assessments 
* * * * * 3 Interest on savings and temporary cash investments 

4 Dividends and interest from securities 
5 Net rental income or (loss) from real estate : 
a Debt-financed property . . . . . . . . . 
b Not debt-financed property . . . . . . . 

6 Net rental income or (loss) from personal property 
7 Other investment income 
8 Gain or (loss) from sales of assets other than inventor 
9 Net income or (loss) from special events . . . 

11 0 Gross profit or (loss) from sales of inventory . 
11 Other revenue : a 

b SEE STATEMENT 22 
c 
cl 
e 

(e) Unrelated business incc 
(a) s (b) Busines 
code Amount 

(d) 
Amount 

a 

Form990-PF (2004) 
JSA 
4EI492 2 000 

54LOJZ 2502 14 V04-8 435071 

Form 990-PF 

14 

P 
ubtotal . Add columns (b), (d), and (e) . . . . I I 1 1 31,004,046 .1 6,528,443 . 
otal . Add line 12, columns (b), (d), and (e) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13 37,532,489 . eworksheet in line 13 instructions on page 26 to verify calculations .) Relationship of Activities to the Accomplishment of Exempt Purposes 

Explain below how each activity for which income is reported in column (e) of Part XVI-A contributed importantly to Line No- the accomplishment of the organization's exempt purposes (other than by providing funds for such purposes). (See V page 27 of the instructions.) 
N/A NOT APPLICABLE 



Form 990-PF (2004) 54-1604427 Page 1 2 
IMMM Information Regarding Transfers To and Transaction's and Relationships With Noncharitable 

Exempt Organizations 
I Did the organization directly or indirectly engage in any of the following with any other organization described in section Yes No 

501 (c) of the Code (other than section 501 (c)(3) organizations) or in section 527, relabing to political organizations? 
Transfers from the reporting organization to a noncharitable exempt organization of- 
(1) Cash . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . la(l) X 
(2) Other assets . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . la(2) .X 

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

X 

c Sharing of facilities, equipment, mailing lists, other assets, or paid employees . . . . . . . . . . . . . . . . . . . . . . . . . I c 

X 

d If the answer to any of the above is "Yes," complete the following schedule . Column (b) should always show the fair market 
value of the goods, other assets, or services given by the reporting organization . If the organization received less than fair 
market value in any transaction or sharing arrangement, show in column (d) the value of the goods, other assets, or services 

Line no (b) Amount involved (c) Name of noncharitable 
All) SEE STATEMENT 24 

of transfers, transactions, and 

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

(a) Name of organization of organization 

Under penalties of perjury, I declare that I have examined this return, including aci 
belief, it is true, correct, and complete Declaration of preparer (other than taxpayer or 

ig schedules and statements, and to the best of my knowledge and 
is based on all information of which DreDarer has anv knowledae 

JSA 
4EI493 2 000 

54LOJZ 2502 V04-8 

(c) Description of relationship 

Signature of officer or trustee 

2, Preparer's 
:2 r- signature 0 CL 40 v w Firm's name (or yours if 
0. :) self-employed), address, 

whi and ZIP code 

Id 14~f -
KPMG LLP 
1601 MARKET STREET 
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54LOJZ 2502 V04-8 435071 29 

THE FREEDOM FORUM, INC . 

FORM 990PF, PART II - OTHER LIABILITIES 

DORIPTION 
----------- 

FEDERAL EXCISE TAX PAYABLE 
SECURITY DEPOSIT PAYABLE 
PAYABLE UNDER SECURITIES LOAN 
AGREEMENTS 
ESCHEAT LIABILITY 
DEPENDENT CARE DEPOSIT PAYABLE 
DUE FROM AFFILIATES 

TOTALS 

0 

0 

54-1604427 

ENDING 
BOOK VALUE 
---------- 

1,499,155 . 
10,398 . 

64,786,117 . 
105,823 . 

141 . 
1311290 . 

---------------
66f532,924 . 

STATEMENT 13 



THE FREEDOM FORUM, INC . 54-1604427 

99OPF, PART III - OTHER INCREASES IN NET WORTH OR FUND BALANCES 

2lr397,227 . 
5r85O,293 . 

-------------- 
TOTAL 27,247,520 . 

54LOJZ 1301 V04-8 435071 30 

DESCRIPTION 
----------- 

UNREALIZED GAIN ON INVESTMENTS 
AUDIT ALLOCATION ADJUSTMENT 

0 

0 

AMOUNT 

STATEMENT 14 



THE FREEDOM FORUM, INC . 54-1604427 

P, 990PF, 
PART III - OTHER DECREASES IN NET WORTH OR FUND BALANCES 

TOTAL 

54LOJZ 1301 V04-8 435071 31 

DESCRIPTION 
----------- 

CHANGE IN PENSION LIABILITY 

0 

0 

AMOUNT 

lf553,504 . 
-------------- 

lf553,504 . 

STATEMENT 15 



91 ImaKalvis 

- Z89 -, D, 

* D,60'E 

'096'E 

SLS'LE 

809'6E 

'LEL'TZ 

, ozz, Sz 

* 199' 8z 

* 9 DIB'LE 

'69L'LB 

BOT, 9T 

OT8, TT 

STS, E 

,89Z,E 

* 6EO 1 9 

"DIE6'L 

"EZ6 I z 

*ZTZ'L 

'ELE' DIT 

"T99' LE 

'OV6'SE 

000' VD, aalSrl'dL 

MM/S'dH 0 V 
*009 

If 9EI SaOMOSad MVkMH dA 

XM/S-dH OP 
'ooojgEz rIVNOIIVNdaINI dAS 

XM/S'dH OP 
NOIIV'dISINI;qaV dA 

XM/S-dH OV 
'000'SLT SaOIAdaS rIVHaNaE) dA 

XR/S-dH OP 
'000jigz aONVNIa dAS 

XM/S-dH OP 
*000'V81 aAIIVIIINI 7,ISAa dAS 

XM/SHH OV 
'000'ZTD, ansri-di/Imaclisaud 

XM/SUH OP 
'00S,89V aalSnUI/OaO/MVKHIVHO 

------------ -------------------
NOIIVSNadKOD NOIIISOd oi agioAaa 

2NII aNv arilil 

----------------
ssauaav aNv 2xvN 

---------- -------------
saoNvmorirlv SNvqd lliazNZEI 
HSHIO CINV ZZ7.OrId;qa 01 

ILODY ZsNadxa SNO I Iris IldlNoo 

--------- ---------------- ------ ======== --== 

S221sn"ll ale"01031lia 
'SUaOIaaO aO ISIq - IIIA IUVd 

1& 
66 KHOa 

LZVV091-rg ' :)NI 'Kndoa koaamda alll 

UE ILOSED, B-DIOA 

OOO'LD, SalSnldl 

'000'er aalsnldl 

zogz zroqrs 

NnvamaHosuix knoomm 

'ONI 'Knuoa manua 0/0 
SONINNaf N7.rIaGVN 

'Knuoa woaaaHa o/o 
NaMUVEI 01*daeqv 

'Kn'dOa MaaaUa 0/0 
OAVnE)V a ONVISNOO 

*ONI 'M'dOa MaaaUa 0/0 
sariam aNIISIdHO 

* :)Ni 'Knuoa Koaaaua o/o 
NaaaNvs mondamu 

' ;qndoa Koaaada o/o 
SEVIL - "MolirrNto Nn sKvd 

ONI " ;qndoa Koaaa-da o/o 
a7uIAaGNVI4 'A aqODIN 

,oNi ' ;qndoa Noaaaua o/o 
amvis , 0 XUVN 

oNi ' ;qn%doa ;qoaaaua o/o 
auvHoi,dd * s uaiad 

oNi I ;qn%doa ;qoaaa-da o/o 
7,auaAo 'ri SsTdVHD 



LT INaKZMVIS EE TLOSEV 8-VOA 

sunoR aaaxAoua ZHISfl'dl aDYdHAY ZHI 
mvHm zmvKimsa am Ivooz aoa =aZHOS 

DNIMZZK ZZISn'dl ZHI NO aSSVS 

*svximmaK zzisnum-kioN s,Noimvcmoa 
zH.z xv zokwamaxiv amv I siozroda 
qViozas I S.INBKMISSV zZlilmoo 

xo azsve zzisn*dx xe sziuvA sazisnui 
HH1 ze azaiAoda sunoH zHm * 

*oka 'rqnaoa rqoazzua o/o 
mosrmvd NZN 

'okii 'Nnaoa Noazauj o/o 
aanuaoom xcnr 

*ofa 'kmuoi r4oaarda o/o 
INVHVUI XUVN 

*oNi 'kmuoa r4oaazua o/o 
s zmmn?5 ZE)VU0 

*oNi 'Nndoa Noaazaa o/o 
ur 'NOMUON LI'dZerilm *H 

oNi 'kmdoa r4oaazaa o/o 
HiLUVHLIaN NVf 

*oNi 'Nnuoa Noaamm o/o 
CD.1071 OV9 MIMS9 

oNi 'kznuoa r4oazaua o/o ----------------
sszuacrv amv aKvN 

---------- ------------- ------------ -------------------
SHOM1,4077V SWIM Llia:amaq mimysmadHoo xoixisoci oL% aamoAza 
ummo akm HazoridNa ol mqiLi aNv zriiii 

LIOOV asmzclxa Smoilrisi'dLIKOO 

SMaLisnul I uoxozEia Isdaoiaao ao isia - iiiA muvd 66 HUOa 
LZDIV09T-Vg *oxi 'Nnuoa xoa:azaa allm 

MV SUR 0 v 
Z9E'6 'T88'8T '009'TOT domoauia oaxz i clAS 

'6LT'Tg '90Z'VT *000,Ez 

*LE8'TT mamsnum 

ZKOK *OSL'ST 

*ELE'ZT *000'LV ZZISMI 

'ES6'El *OLS'8 *000'LV 

*9S9'OT *E68'9 ZHIsndi 

TOST ZDOrlVS 



8T IMONaIVIS 8- DIOA VE TLOSEV 

'DIOD"osz *606'V8E 
-------------- -------------- -------------- 

"UVa,& Had SUnOH 009 01 UVV~ Had 
SMOH OOZ 140'da ONIONVU 3DIAUaS aO 

----------------
ssau(IcIv (INV MqVN 

------------
NOII'VSNadNOD 

-------------------
NOLIISOd 01 CISIOAaa 

aWLL cimv arilil 

-------------
sNvqd liaaNas 
aa7uOrldPqa Ol 
SNOLUISIULNOD 

S221sa"ll clolloloallia 
'SU3OIaaO aO ISIrI - IIIA IUVcl 66 KdOa 

LZDIV091- P9 'ONI Imdoa Waaaldg alll 0 

---------- 
saoNvmoririv 
UaHIO (INV 

130V ZSNHdXa 

sriviol QNVUE) 

zo9z zfoqvg 



6 T IMM4MVIS TLOGEV 8-toA TOCT ZrOrIVS 

,Vtzls 'SLB'T89 tqolLvstzzaKoo riviol 
---------- ---------- ---------- 

60ZZZ VA 'KOlf)kll7UV 
XM/S,dH ov allV&=Oia XOSrIlM TOTT 

T,8S 1 T *V9E'9T *009'ZTT saiHsdz=uvd - 'aia xaamzx H7.,dHLivx 
6OZZZ VA 'NOWHIMM 

XM/suH ov GEVAMnOS HOS711M TOTT 
*ZOE'LT *80Z'LTT UVIORDS as SZMVH * 0 SEMMO 

6OZZZ VA 'flOlf)lqlq-dV 
xm/s,aH ov adVAZrInOg NOS711M TOTT 

ZKON *LE6'OT uomlaz DRIOVNVK xvxvHonia *r xvilds 
6OZZZ VA 'KOXf)HIqUV 

Xm/sldH ov aaVAZrMO9 K09711M TOTT 
amom *6EV'TT 'L9T.'ZST uia imnaaa rlrlamoa IXSNIDIriod amoria 

60ZZZ VA 'NOXE)MIrMV 
XM/S,dH ov adV&ZrlnO'a KOS711M TOTT 

*OOT'Z '99E'L *000'08T NUNSCIMIKO sldamsvmN IN rmvd 
---------- ------------- ------------ ------------------- ---------------- 
SZONVAor1riv sNvqd llazmaq NOILLVSNZCTKOD mixisoci ox asmoAza ssauaav atm mma 
'aaHlio atm H:Hxoricu^m OLI anix aNy zixim 

IMOV :Esuzaxz sxoimngilalxoo 

------------------------ 
sRaxorlcuqa aivwsaHE)IH RAIa ZHI .90 NOIMVSNEd3qOO - IIIA W 'Jd066 

LZVV09T-Vg *oxi 'pmaoa xoazzaa raHm 



9E 

aiya smiinaiumoo Tuoi 

myna doa oT Exx IE uoA zas - sxkmE) Enmaa 

-------------------------------- ------------------------------ -------------------------- 
NoUnsiuINOD *90 IRW .30 ssodma imiaim go sniyis mnyawioa ssallacrIf MY 3m INUdIOU 

MY 
EOMEMNOD W11IMSELIS 01 dIHSNOII'fIU 

vn;. ma f)Nma aiya smiinaiumoo cRv simW)OWd 'RO66 ;Vol 

LZVV09T-VS OM MEW XO(137U ZHI 0 

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

'StElusloz 

E6V'TTL 

'OSE'ZT6'T 

IMORY 

Oz 11MMY19 TLOSEV G-VOA zosz Zrolps 

Tmaa 
Eol YOZ INMIYIS als -Sllyi7lav 01 2myxyd 

=ZCI 

Wl OT EXI 'E qOA M - IVOM FINIVIIINI MSMI 



Statement 20A 

Total $ 23,152,188 

0 

Whe Freedom Forum, Inc. 

Form 990 PF, Part XV, Question 3A 
Grants and Contributions Paid During Year- Summary 

2004 Grants PAID 

Grants Paid 

Trustee Initiatives Paid 

Payments to Affiliates 
2004 The Freedom Forum NEWSEUM, Inc. 
2004 The Freedom Forum Diversity Institute, Inc. 

EIN : 54-1604427 

$ 1,912,350 

$ 711,493 

$ 18,590,777 
$ 1,937,568 

Details listing of Grants and Contributions paid during the tax year 2004 are provided in Volume 3, 
Tab 10 of this return . 

0 
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Statement 21 A 

Total $ 20,432,121 

0 

0 
The Freedom Forum, Inc . 

Form 990 PF, Part XV, Question 3B 
Grants and Contributions Approved During Year- Summary 

2004 Grants Payable 

Grants Payable $ 6,280,000 

Trustee Initiatives Payable 25,280 

Payments to Affiliates 
2005 The Freedom Forum NEWSEUM, Inc . $ 12,878,186 
2005 The Freedom Forum Diversity Institute, Inc . $ 1,248,655 

EIN: 54-1604427 

Details listing of Grants and Contributions approved for future payments are provided in 
Volume 2, Tab 3 of this return . 

0 
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0 

The Freedom Forum Inc. 
Year Ended 12/31/2004 
FEIN 54-1604427 

Capital Gains & Losses Tax Basis 
Long Term 
15% Capital Capital Gain Cap Gain 

Long Term Long Term Gain 15% Dist-Unrecap 
Short Term 20% G/L 15% GIL Dividend Distributions Sec 1250 

Tattersall 2602473 81,883 722,906 41,922 
Media 2602466 1710-0716-ffn-000 - 18,516 328,448 
Northern cash 2602172 1710-0717-ffn-000 - 36,468 
Scudder FRE01 1710-0722-ffn-000 

- 
- 

Barclays 2632083 1710-0723-ffn-000 546,339 (2,938,304) 3,919,716 3,919,716 
Tattersall Cash 2605622 MO-0734-ffn-000 - (86) - - 
Rice Hall 2613763 1710-0736-ffn-000 97,112 3,149,741 
Hoover 2613764 1710-0737-ffn-000 143,619 1,996,520 419 79 
Batterv M 2613765 1710-0738-ffn-000 422.652 2,027.290 3.755 335 

i 

Part it Part IV Statement 23 I 

Part IV - Capital Gains and Losses for Tax on Investment Income 
Statement 23 

Total M Book Basis 
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STATEMENT 26 

THE FREEDOM FORUM, INC. 
EIN: 54-1604427 
YEAR ENDED: DECEMBER 31, 2004 

FORM 990-PF STATEMENT 26 

PART IX-A - SUMMARY OF DIRECT CHARITABLE ACTIVITIES 

Expense 

1 . First Amendment Center a forum for the study and exploration of free- 5,755,916 
expression issues, including freedom of speech, of the press and of 
religion, the right to assemble and petition the government. See annual 
report for further information . 

2. Diversity Initiatives : Partnerships and diversity in journalism, journalism 1,886,391 
education, minority mentoring, and high school programs . 

3 . Free Spirit: award and scholarship program that also includes an annual 763,650 
conference related to journalism issues . 

Publications : white paper on Internet filtering ; report on first amendment 1,277,981 
rights of students ; First Amendment calendar teacher guide to religion 
in the public schools . 



VOLUME 11 OF III 

FREEDOM FORUM, INC. 

EIN : 54-1604427 

2004 FORM 990-PF 



Volume III Tab 7 Northern Trust - Barclays 
Tab 8 Northern Trust - Media Fund Int. Mgmt. 
Tab 9 Northern Trust - Tattersall Advisory Group 
Tab 10 Grant & Contributions - Paid Supporting Information 

0 

0' 

0 

Freedom Forum, Inc. 
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*No Data Available 

Northern Trust Generated by Northe Trust from periodic data on 25 Jan 05 

't 10ib", S 7777------77"~ 77-77777, 7`7771-''P "T" 
tdk*ents 

1 JAN 04'- '31 DEC 04 :' 

Page 

Change 
in Book and Market Value I 

Change in Cash Value 2 Asset 
Summa 3 

Asset Detail - %ase Currency 4 
Fixed Income Amortization - Taxable 6 
investment Transaction Summary 7 
Investment Transaction Detail 8 

= 
ran Detail w/Accrued Interest 9 

8T,Expense Summary 10 
Income & Expense Detail - Base Currency 12 
Funding & Disbursement Summary 23 
Funding & Disbursement Detail 24 
Capital Change Detail 39 

Account Name 
FREEDOM FORUM FOUNDATION CASH ACCOUNT 

Account Number 
2602172 

Questions? 
If you have any questions about this report, call your 
Northern Trust account administrator . 

A Federal regulation allows certain clients to request 
information regarding the time of day that investment 
activity occurred in their accounts . If you require such 
information, please call your Relationship Manager. 

The Northern Trust Company hereby certifies to the 
best of Its knowledge that this report Is a complete d 
and accurate reflection of Its records. ()P+Senlor Vice President 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

----------

ccou Z172 fio, n' * JP tome'n ~-"' : ; ~ ' '1-11 . Account,lhlarr~e -C FREEDPM FORUNt' ASH, 
JAN 04 - 31 DEC 04' 

Change in Cash Value Page 2 of 40 

Market value Cost For more information 

Opening balance 210,94195 210,941.95 

Interportfolio transfers in 51,989,415 97 51,989,415 97 See funding & disbursement summary 

Total receipts 51,989,415 .97 51,989,415 97 See funding & disbursement summary 

Miscellaneous cash disbursements 48,474,742.74 48,474,742 74 Sea funding & disbursement summary 

Interportfolio transfers out 2,891,037.00 - 2,891,037.00 See funding & disbursement summary 

Total disbursements 51,365,779 74 51,365,779 .74 See funding & disbursement summary 

Income received 196,94886 196,948.86 See income & expense summary, cash activity detail 

Expenses paid 238,655.90 - 238,655.90 See income & expense summary 

Capital changes 36,468 .41 36,468.41 See capital change detail 

Closing balance 829,33955 829,339.55 



Total Cost Incl . Accruals 830,898.80 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

1-77 'i;'~-77 
A Z172 U6i,,rlUrnbar,, tateni0t' I 02 

Aceount,NvilrrtwFREED0M'F0RU, Mk-CASH 
31 DE 200 C 

Asset Summuy 
Unrealized gaiMoss 

Page 3 of 40 

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

Equities 
Common stock 
United States - USD 000 250.00 13960 110.40 000 110.40 250.00 0.030% 

Total common stock 0.00 250.00 139.60 110.40 0.00 110.40 250.00 0.030% 

Total equities 0.00 250.00 139.60 110.40 0.00 110.40 250.00 0.030% 

Other Assets 
Miscellaneous 
United States - USD 000 000 0.00 000 000 000 0.00 0.000% 

Total miscellaneous 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.000% 

Total other assets 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.000% 

Cash and Cash Equivalents 
Short term investment funds 
Short Term Investment Funds 1,41965 829,339.55 829,33955 000 000 000 830,759.20 99.970% 

Total short term Investment funds 1,419.65 829,339.55 $29,339.55 0.00 0.00 0.00 830,759.20 99.970% 

Total cash and cash equivalents 1,419.65 $29,339.55 829,339.55 0.00 0.00 0.00 830,759.20 99.970% 

Total Unrealized Gains 110.40 

Total Unrealized Losses 0.00 

. . . . . . . . . . t : t t 10.00 tt : t : ju).4b, t: t Total 11,419.1A 829,5iI9 .55 '829,4 :It t i -t 
'ki . : 



United States - USD 

&&& ESCROW SEAGATE TECHNOLOGY CUSIP.811804988 
18,10000 00000000 000 0.00 000 0.00 0.00 0.00 

Total USID 0.00 0.00 0.00 0.00 0.00 0.00 

Total United States 0.00 0.00 0.00 0.00 0.00 0.00 

Total Miscellaneous 

18,100.00 0.00 0.00 0.00 0.00 0.00 0.00 

Total Other Assets 

18,100.00 0.00 0.00 0.00 0.00 0.00 0.00 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

7, 
qhnbe 02172 Ac" U n, t n, bIi&SMtem,, ie,n,,V~, 

arne'FREE0,01.1 FORUM -CASH "A6cou'nt' N, Co 
31 DEC:200 4 

Asset Detail - Base Currency 
Unrealized gainAoss 

Page 4 of 40 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Equities 

Common stock 
United States - USD 
ORTHOLOGIC CORP COM STK USDO 0005 CUSIP.68750,1107 

4000 62500000 0.00 250.00 13960 110.40 0.00 11040 

Total USO 0.00 250.00 139.60 110.40 0 .00 110.40 
Total United States 0.00 250.00 139.60 110.40 0.00 110.40 
Total Common Stock 

40.00 0.00 250.00 139.60 110.40 0.00 110.40 

Total Equities 
40.00 0.00 250.00 139 .60 110 .40 0 .00 110.40 

---Unrealized gaInAoss 
Descriotion/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Other Assets 

Miscellaneous 



829,339.S5 1,419.65 829,339.SS 829,339.S5 0.00 0.00 0.00 
. . . . . . . . . . . . . . . . . . . ii, 'T"t~ '~i' i' . i ~il : it ~'w l'Ai, Total T .1- .~t . N, 

1,1 OA 847,470,65 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

..... 7-77-
77 

i,!, 'Accountii6i34r, 72, t 602,1 ~81 to 0 
'CASH' U F "A 

31 DEC 2004' : 

Asset Detail - Base Currency 
I Inrealized gairiAoss 

Page 5 of 40 

Description/Asset ID Exchange ratel Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
USD - UNITED STATES DOLLARS 

1,0000000 1,41965 829,33955 829,33955 0.00 0.00 0.00 

Total short term investment funds - all currencies 1,419.65 829,339.55 829,339.55 0.00 0.00 0.00 

Total short term investment funds - all countries 1,419.65 829,339.55 829,339.55 0.00 0100 0.00 

Total Short Term Investment Funds 

829,339.55 1,419.65 829,339.55 829,339.55 0.00 0.00 0.00 

Total Cash and Cash Equivalents 



No Data To Report 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 

7--~' 7-77-r-7-777 -77 171 T"!7-` '71 71, 0 ; ~ . ;,'tAbcount n u rr a, 72" i lia ent 
Account,Nan4,FREEDOM 

I~JAN 04,-'31 DEC 04,, 

Page 6 of 40 
Fixed Income Amortization - Taxable 
Calculation Method. 010-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretio n Realized 
Asset ID Original Cost Period Year-to-dale Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Bass Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 



NO DATA TO REPORT 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

Adak aw , 6'. 7777,77 p 
~A~66uni riumbe, 02172' 

Accc'unt Name,,FR,EEDOM F0HUM'.CASHi 
-1 JAN 04' 31 DE6'64 

Investment Transaction Summary Page 7 of 40 

Transaction amount Realized gainAoss 
Assettype Principal Accrued Interest Cost Market Translation Total 



Adilk 
7" 

Accountn r. 172 ~0 UM6 
Adc6uhtiName FREEDOM FORUM iCASK 

VJAN 04 31 DEC'04' 

Page 8 of 40 + Investment Transaction Detail 

NO DATA TO REPORT 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description Realized gain/loss 
~5-ttledate Asset ID Shares/PAR Transaction amount 
T-ra-destatus Broker/commission Price Principal Accrued Interest Cost Market Translation Total 



NO DATA TO REPORT 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 

----;:--7 "I-T,",","",*~'ll"~Ill-ill'T'-*,-~- , ~ -7-1- - - "I'll . . . 7- , Ad& 7, ",T7 --7 . . . . . . 77-7777- '7 
, 07-11 '66"v6umIq1 T22~ A' 17Z zo,',Aikme'nt, : cc n J orl*i Account . Name FREEDOM FORUM -CAr%H 

~1 DEC',04 

Pending Tran Detail w/Accrued Interest page 9 of 40 
Cost/Market Accrued Interest Total 

Local Proceeds Local Local Proceeds 
Trade date/ Security description Base Proceeds Base Base Proceeds 
Settle date Country Trade Status Asset ID Shares/PAR Base Market Market Base Market 



Other assets 

Miscellaneous 000 0.00 124,903 .54 0 .00 

Total other assets 0.00 0 .00 124,903.54 0 .00 

0.00 0.00 124,903.54 

0.00 0.00 124,903.54 

Cash and cash equivalents 
Currency 000 000 2,33330 0.00 0.00 0.00 2,33330 

Short term investment funds 661 .17 1,419.65 9,12057 000 0.00 0.00 9,879.05 

Total cash and cash equivalents 661.17 1,419.65 11,453.87 0.00 0.00 0.00 12,212.35 

Total Income 661.17 1,419.65 196,948.86 0.00 0.00 0.00 197,707.34 

Payables Payables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount paid last period this period received Expenses recognized 

Expense 

Other assets 
Miscellaneous 000 000 .53,107.33 0.00 0,00 0.00 53,107 .33 

Total other assets 0.00 0.00 53,107.33 0.00 0.00 0.00 53,107.33 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

ia' ro 0, 1(,' e 
D 

1 "JAN 04 31' Ec 
L 

Income & Expense Summuy 
Receivables Receivables Tax recoverable 

Type last period this period Amount received last period 

Income 
Equities 
Common stock 000 000 60,591 .45 0.00 

Total equities 0.00 0.00 60,591 .45 0.00 

77-- ... .. . . = 
- - 1 

7 
ccount nu ~A 

,pme.FREF-DOM FORUM -GASf ~A co' i ' cc unTIN 

Page 10 of 40 

Tax recoverable Tax reclaims 
this period received Earned Income 

0.00 0.00 60,591 .45 

0.00 0.00 60,591 .45 
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~T -7-7, 77,1rM ... .. ... .. 
J~int n6mbejW2172-,, Acco to' stdkment 

C 
Accourit,Name FREEDOM FORUW-CASH,, 

31 DE 04 JAN O~ 

Page 12 of 40 * Income & Expense Detail - Base Currency 

Common stock 

Netherlands - USD 
ADR UNILEVER N V NEW YORK SHS NEW .0000 56,09637 000 0.00 56,096 .37 Received this period 

0.000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CUSIP: 904784709 Ex date : 30 SEP 04 / Pay date, 30 SEP 04 

ROYAL DUTCH PETRO N Y REGISTRY SH PAR N 0000 4,49508 0.00 000 4,495 08 Received this period 
125 GLDR 0.000 
CUSIP: 780257804 Ex date* 19 NOV 04 1 Pay date 19 NOV 04 

Total common stock 0100 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

60,591 .45 0.00 0.00 60,591 .45 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

6U,591 .4b 0.UU 0.uU fou,591 .4b Lamed income 

Total equities 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

60,591 .45 0.00 0.00 60,591 .45 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

Other assets 

Miscellaneous 

United States - USD 
SECURITIES LENDING INCOME FROM LENDING 0000 3,344 .16 0 .00 0 .00 3,344.16 Received this period 
US CORPORATE SECURITIES 0 .000 
CUSIP: 999938327 Ex date : 15 NOV 04 / Pay date 15 NOV 04 

SECURITIES LENDING INCOME FROM LENDING .0000 3,184 .13 0 .00 0.00 3,184.13 Received this period 
US CORPORATE SECURITIES 0000 
CUSIP. 999938327 Ex date. 15 DEC 04 / Pay date 15 DEC 04 



Adak 
'71 - 73 7 

'~iWZ172' 'Ac .ount,n4im 
A :~6unv,Name FRE QRIL1M'-CASH,,i 

1, JAN 04'- 31'DEC 64 

Page 13 of 40 + Income & Expense Detail - Base Currency 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Other assets 
SECURITIES LENDING INCOME FROM LENDING .0000 1,73240 000 0.00 1,732.40 Received this period 
US CORPORATE SECURITIES 0000 
CUSIP* 999938327 Ex date, 15 APR 04 / Pay date, 15 APR 04 

SECURITIES LENDING INCOME FROM LENDING 0000 3,15066 000 000 3,150.66 Received this period 
US CORPORATE SECURITIES 0.000 
CUSIP: 999938327 Ex date, 15 SEP 04 / Pay date, 15 SEP 04 

SECURITIES LENDING INCOME FROM LENDING .0000 3,721 .47 0.00 0.00 3,721.47 Received this period 
US CORPORATE SECURITIES 0000 
CUSIP. 999938327 Ex date . 15 OCT 04 / Pay date : 15 OCT 04 

SECURITIES LENDING INCOME FROM LENDING .0000 2,186.27 0.00 0.00 2,186.27 Received this period 
US CORPORATE SECURITIES 0.000 
CUSIP: 999938327 Ex date. 17 MAY 04 / Pay date : 17 MAY 04 

SECURITIES LENDING INCOME FROM LENDING .0000 1,78020 000 0.00 1,780.20 Received this period 
US CORPORATE SECURITIES 0000 
CUSIP 999938327 Ex date 15 MAR 04 / Pay date 15 MAR 04 

SECURITIES LENDING INCOME FROM LENDING .0000 2,80878 0.00 O.DO 2,808.78 Received this period 
US CORPORATE SECURITIES 0.000 
CUSIP. 999938327 Ex date 15 JUN 04 / Pay date, 15 JUN 04 

SECURITIES LENDING INCOME FROM LENDING 0000 2,11823 0.00 000 2,118.23 Received this period 
US CORPORATE SECURITIES 0000 
CUSIP 999938327 Ex date 15 JAN 04 / Pay data* 15 JAN 04 

SECURITIES LENDING INCOME FROM LENDING 0000 2,85757 000 0.00 2,857.57 Received this period 
US CORPORATE SECURITIES 0000 
CUSIP: 999938327 Ex date 15 JUL 04 / Pay date . 15 JUL 04 

SECURITIES LENDING INCOME FROM LENDING 0000 2,14143 000 0.00 2,141 .43 Received this period 
US CORPORATE SECURITIES 0.000 
CUSIP. 999938327 Ex date, 17 FEB 04 / Pay date . 17 FEB 04 

SECURITIES LENDING INCOME FROM LENDING 0000 2,595.50 0.00 0.00 2,595 50 Received this period 
US CORPORATE SECURITIES 0000 
CUSIP, 999938327 Ex date- 16 AUG 04 / Pay date . 16 AUG 04 

SECURITIES LENDING INCOME FROM LENDING 0000 8,261 89 000 0.00 8,261.89 Received this period 
US GOVERNMENT SECURITIES 0000 
CUSIP: 999938335 Ex date 15 MAR 04 / Pay date: 15 MAR 04 

SECURITIES LENDING INCOME FROM LENDING .0000 6.918 .25 0.00 0.00 6,918.25 Received this period 
US GOVERNMENT SECURITIES 0.000 
CUSIP: 999938335 Ex date : 17 MAY 04 / Pay date : 17 MAY 04 



Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

77 77" "A6count'nu b n O~i72 ITI 
EEDOM FORUM, H ;C Account,Name FR AS 

1 JAN~94 31'DEC 04',,'~ 

income & Expense Detail - Base CuiTency 
Page 14 of 40 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Other assets 
SECURITIES LENDING INCOME FROM LENDING .0000 8,27665 0 .00 0 .00 8,276 65 Received this period 
US GOVERNMENT SECURITIES 0000 
CUSIP. 999938335 Ex date . 15 JUN 04 Pay date. 15 JUN 04 

SECURITIES LENDING INCOME FROM LENDING 0000 10,82834 0 .00 0.00 10,828 .34 Received this period 
US GOVERNMENT SECURITIES 0000 
CUSIP. 999938335 Ex date . 15 JAN 04 / Pay date, 15 JAN 04 

SECURITIES LENDING INCOME FROM LENDING 0000 7,46401 0 .00 0.00 7,464 .01 Received this period 
US GOVERNMENT SECURITIES 0000 
CUSIP. 999938335 Ex date . 15 JUL 04 / Pay date 15 JUL 04 

SECURITIES LENDING INCOME FROM LENDING .0000 6,34688 0 .00 0.00 6,346 .88 Received this period 
US GOVERNMENT SECURITIES 0 .000 
CUSIP: 999938335 Ex date : 16 AUG 04 / Pay date, 16 AUG 04 

SECURITIES LENDING INCOME FROM LENDING .0000 10,41236 0 .00 0.00 10,412.36 Received this period 
US GOVERNMENT SECURITIES 0000 
CUSIP. 999938335 Ex date . 17 FEB 04 Pay date 17 FEB 04 

SECURITIES LENDING INCOME FROM LENDING 0000 6,951 .67 0 .00 0.00 6,951 .67 Received this period 
US GOVERNMENT SECURITIES 0000 
CUSIP- 999938335 Ex date . 16 NOV 04 / Pay date : 16 NOV 04 

SECURITIES LENDING INCOME FROM LENDING .0000 7,441 .40 000 0.00 7,441 .40 Received this period 
US GOVERNMENT SECURITIES 0000 
CUSIP- 999938335 Ex date : 15 APR 04 Pay date 15 APR 04 

SECURITIES LENDING INCOME FROM LENDING .0000 7,227.64 0 .00 0.00 7,227 64 Received this period 
US GOVERNMENT SECURITIES 0 .000 
CUSIP. 999938335 Ex date . 15 OCT 04 Pay date. 15 OCT 04 

SECURITIES LENDING INCOME FROM LENDING 0000 6,428 .02 000 0.00 6,428.02 Received this period 
US GOVERNMENT SECURITIES 0.000 
CUSIP. 999938335 Ex date . 15 DEC 04 Pay date 15 DEC 04 

SECURITIES LENDING INCOME FROM LENDING .0000 6,725.63 0 .00 000 6,725.63 Received this period 
US GOVERNMENT SECURITIES 0~000 
CUSIP 999938335 Ex date . 15 SEP 04 / Pay date . 15 SEP 04 



7, IT 
217 Acc6unt'numb `26 'StateMent . 
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* Income & Expense Detail - Base Currency Page 15 of 40 

Northern Trust Generated byNorthern Trustfrom reviewed periodic data on 25Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 

Other assets 

Total miscellaneous 0.00 0.00 0 .00 0.00 Receivable last period 
0 .00 0.00 0 .00 0.00 Receivable this period 

124,903 .54 0.00 0 .00 124,903.54 Received this period 
0 .00 0.00 0.00 0.00 Broker commissions recaptured 
0 .00 0.00 0.00 0.00 Tax recoverable last period 
0 .00 0.00 0.00 0.00 Tax recoverable this period 
000 0.00 0.00 0.00 Tax reclaims received 
0 .00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

124, Uj.b4 U .()U 0 .U0 124,9U3 .54 Earned income 

Total other assets 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

124,903 .54 0.00 0.00 124,903 .54 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0 .00 0.00 0 .00 Tax recoverable last period 
0.00 0 .00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0 .00 0.00 Tax reclaims received 
0 .00 0 .00 0.00 0.00 Income purchased this period 
000 0.00 0.00 0.00 Income sold this period 

124,903 .b4 0.00 0.UU 124, 9UT5ZM-ar-n-eT-in com e 
Cash and cash equivalents 

Currency 

United States - USD 
UNITED STATES DOLLARS 0000 2,333.30 0 .00 0 .00 2,333 .30 Recelved thIs period 

0 .000 
Ex date: 20 DEC 04 Pay date 20 DEC 04 

Total currency 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

2,333.30 0 .00 0.00 2,333.30 Received this period 
0 .00 0 .00 0.00 0.00 Broker commissions recaptured 
0 .00 0 .00 0.00 0.00 Tax recoverable last period 
0 .00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 O.OOTax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

2,333.30 U.00 U.UU 2,333.3U Earnecl income 
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Page 16 of 40 + Income & Expense Detail - Base Currency 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 
Short term Investment funds 

United States - USD 
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 6989 661 .17 0.00 0.00 661 .17 Receivable last period 
PORTFOLIO 210,941 .950 
CUSIP : 665278107 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 1 8090 1,41965 000 0.00 1,419.65 Receivable this period 
PORTFOLIO 829,339.550 
CUSIP, 665278107 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 299.43 000 0.00 299.43 Received this period 
PORTFOLIO 50,433690 
CUSIP. 665278107 Ex date* 30 JUL 04 / Pay date: 02 AUG 04 

MFB NORTHN INSTIL FDS DIVERSIFIED ASSETS .0000 640.87 0.00 0.00 640.87 Received this period 
PORTFOLIO 760,148.520 
CUSIP. 665278107 Ex date . 31 AUG 04 / Pay date, 01 SEP 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 545.03 000 0.00 545.03 Received this period 
PORTFOLIO 983,519,360 
CUSIP* 665278107 Ex date : 28 MAY 04 / Pay date . 01 JUN 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 1 .197 .52 0.00 0.00 1,197.52 Received this period 
PORTFOLIO 1,042,204 580 
CUSIP. 665278107 Ex date . 29 OCT 04 / Pay dale 01 NOV 04 

MFB NORTHN INSTIL FDS DIVERSIFIED ASSETS 0000 331 .35 000 0.00 331 .35 Received this period 
PORTFOLIO 433,721.550 
CUSIP, 665278107 Ex date- 30 JAN 04 / Pay data* 02 FEB 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 661 .17 000 0.00 661 .17 Received this period 
PORTFOLIO 128,564110 
CUSIP. 665278107 Ex date. 31 DEC 03 / Pay date 02 JAN 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 87258 0.00 0.00 872.58 Received this period 
PORTFOLIO 678,604070 
CUSIP. 665278107 Ex date* 31 MAR 04 / Pay date : 01 APR 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 1,043.79 000 000 1,043.79 Received this period 
PORTFOLIO 426,399880 
CUSIP- 665278107 Ex date. 30 JUN 04 / Pay date : 01 JUL 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 69040 0.00 0.00 690 40 Received this period 
PORTFOLIO 1,298,956.890 
CUSIP: 665278107 Ex date, 27 FEB 04 / Pay date* 01 MAR 04 
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Page 17 of 40 * Income & Expense Detail - Base Currency 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 
MFB NORTHN INSTIL FDS DIVERSIFIED ASSETS .0000 1,152.44 000 000 1,152.44 Received this period 
PORTFOLIO 259,070250 
CUSIP 665278107 Ex date, 30 NOV 04 / Pay date . 01 DEC 04 

MFB NORTHN INSTIL FDS DIVERSIFIED ASSETS 0000 416.44 000 000 416 .44 Received this period 
PORTFOLIO 294,612890 
CUSIP 665278107 Ex date- 30 APR 04 / Pay date. 03 MAY 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 1,389.70 000 000 1,389.70 Received this period 
PORTFOLIO 391,654.670 
CUSIP: 665278107 Ex date. 30 SEP 04 / Pay date . 01 OCT 04 

SHORT TERM INTEREST ADJUSTMENT 4716 - 7.36 0 .00 0 .00 - 7 .36 Received this period 
0000 

CUSIP. 824999AA4 Ex date 04 FEB 04 / Pay date, 04 FEB 04 

SHORT TERM INTEREST ADJUSTMENT .4716 - 112 .79 0 .00 0 .00 - 112.79 Received this period 
0 .000 

CUSIP. 824999AA4 Ex date- 04 AUG 04 / Pay date . 04 AUG 04 

Total short term Investment funds 661 .17 0.00 0.00 661 .17 Receivable last period 
1,419.65 0.00 0.00 1,419.65 Receivable this period 
9,120.57 0.00 0.00 9,120.57 Received this period 

0.00 0 .00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0 .00 0.00 0.00 Tax recoverable this period 
0.00 0 .00 0.00 0.00 Tax reclaims received 
0.00 0 .00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

9,879.05 u.uU U.uo '9,879 .0.5 harned income 

Total cash and cash equivalents 661.17 0.00 0.00 661 .17 Receivable last period 
1,419 .65 0.00 0.00 1,419.65 Receivable this period 

11,453 .87 0.00 0.00 11,453 .87 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
000 0.00 0.00 0.00 Income sold this period 

12,212 .35 U.00 u.U0 12,212 .35 Earned income 
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Description Rate 
Asset I D/Dates Shares/PAR Gross amount Tax recoverable Tax withhold Net amount Transaction type 

Income 
Cash and cash equivalents 

Total Income 661 .17 0.00 0.00 661 .17 Receivable last period 
1,419 .65 0.00 0 .00 1,419.65 Receivable this period 

196,948 .86 0.00 0 .00 196,948 .86 Received this period 
0.00 0.00 0.00 0 .00 Broker commissions recaptured 
0.00 0.00 0.00 0 .00 Tax recoverable last period 
0.00 0.00 0.00 0 .00 Tax recoverable this period 
0.00 0.00 0.00 0 .00 Tax reclaims received 
0.00 0.00 0.00 0 .00 Income purchased this period 
0.00 0.00 0 .00 0 .00 Income sold this period 

Expense 
Other assets 

Miscellaneous 

United States - USD 
6031005 - CORPORATE FEE FOR SECURITIES 0000 1,57426 0 .00 0.00 - 1,574.26 Paid this period 
LENDING FOR THE MONTH OF AUGUST 0.000 
2004 
CUSIP . 999938368 Value date . 15 SEP 04 / Entry date : 15 SEP 04 

6031005 - CORPORATE FEE FOR SECURITIES 0000 1,85981 0 .00 000 1,859.81 Pald this period 
LENDING FOR THE MONTH OF SEPTEMBER 0.000 
2004 
CUSIP. 999938368 Value date : 15 OCT 04 / Entry date . 15 OCT 04 

6031005 - CORPORATE FEE FOR SECURITIES .0000 1,092 .29 0 .00 000 1,092.29 Paid this period 
LENDING FOR THE MONTH OF APRIL 2004 0 .000 
CUSIP. 999938368 Value date . 17 MAY 04 / Entry date . 17 MAY 04 

6031005 - CORPORATE FEE FOR SECURITIES .0000 - 889 .45 0 .00 0 .00 889.45 Paid this period 
LENDING FOR THE MONTH OF FEBRUARY 0.000 
2004 
CUSIP. 999938368 Value date: 15 MAR 04 / Entry date : 15 MAR 04 

6031005 - CORPORATE FEE FOR SECURITIES .0000 1,403 .24 000 0 .00 1,403.24 Paid this period 
LENDING FOR THE MONTH OF MAY 2004 0.000 
CUSIP. 999938368 Value date. 15 JUN 04 / Entry date: 15 JUN 04 

6031005 - CORPORATE FEE FOR SECURITIES 0000 1,05830 0.00 0 .00 1,058 .30 Paid this period 
LENDING FOR THE MONTH OF DECEMBER 0000 
2003 
CUSIP: 999938368 Value date: 15 JAN 04 / Entry date : 15 JAN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Expense 
Other assets 
6031005 - CORPORATE FEE FOR SECURITIES .0000 1,427.59 000 0 .00 1,427 .59 Paid this period 
LENDING FOR THE MONTH OF JUNE 2004 0.000 
CUSIP: 999938368 Value date : 15 JUL 04 / Entry date . 15 JUL 04 

6031005 - CORPORATE FEE FOR SECURITIES 0000 1,069.93 000 000 1,069 93 Paid this period 
LENDING FOR THE MONTH OF JANUARY 0.000 
2004 
CUSIP. 999938368 Value date : 17 FEB 04 / Entry date . 17 FEB 04 

6031005 - CORPORATE FEE FOR SECURITIES .0000 1,296.68 000 000 1,296 68 Paid this period 
LENDING FOR TH E MONTH OF JULY 2004 0.000 
CUSIP: 999938368 Value date : 16 AUG 04 / Entry date : 16 AUG 04 

6031005 - CORPORATE FEE FOR SECURITIES 0000 - 86539 0.00 0 .00 - 865 .39 Paid this period 
LENDING FOR THE MONTH OF MARCH 2004 0000 
CUSIP, 999938368 Value date 15 APR 04 / Entry date : 15 APR 04 

6031005 - CORPORATE FEE FOR SECURITIES 0000 1 .591 .17 000 0.00 1,591 .17 Paid this period 
LENDING FOR THE MONTH OF NOVEMBER 0000 
2004 
CUSIP . 999938368 Value date . 15 DEC 04 / Entry date. 15 DEC 04 

6031005 - CORPORATE FEE FOR SECURITIES 0000 1,671 .06 000 000 1,671 .06 Paid this period 
LENDING FOR THE MONTH OF OCTOBER 0.000 
2004 
CUSIP, 999938368 Value date 15 NOV 04 / Entry date. 15 NOV 04 

6031006 - GOVERNMENT FEE FOR SECURITIES .0000 3 .304 .07 000 000 3,304.07 Paid this period 
LENDING FOR THE MONTH OF FEBRUARY 0.000 
2004 
CUSIP : 999938376 Value date, 15 MAR 04 / Entry date . 15 MAR 04 

6031006 - GOVERNMENT FEE FOR SECURITIES 0000 3,310 .33 000 000 3,310.33 Paid this period 
LENDING FOR THE MONTH OF MAY 2004 0 .000 
CUSIP 999938376 Value date* 15 JUN 04 / Entry date- 15 JUN 04 

6031006 - GOVERNMENT FEE FOR SECURITIES .0000 4,33083 0 .00 0.00 4,330.83 Paid this period 
LENDING FOR THE MONTH OF DECEMBER 0.000 
2003 
CUSIP, 999938376 Value date 15 JAN 04 1 Entry date. 15 JAN 04 

6031006 - GOVERNMENT FEE FOR SECURITIES .0000 2,98529 0 .00 000 2,985.29 Paid this period 
LENDING FOR THE MONTH OF JUNE 2004 0 .000 
CUSIP. 999938376 Value date : 15 JUL 04 / Entry date* 15 JUL 04 

6031006 - GOVERNMENT FEE FOR SECURITIES .0000 2 .538 .40 0 .00 0 .00 2,538.40 Paid this period 
LENDING FOR THE MONTH OF JULY 2004 0000 
CUSIP 999938376 Value date 16 AUG 04 / Entry date 16 AUG 04 



T 7FT7-7- 7 
nt numbie, 02372,,,, A6cou 

~"'Acco 'Name'FREEDOM FORLIMoCASW unt :o' 
jAW04'- 3'1,DtC,04 

Page 20 of 40 
+ Income & Expense Detail - Base Currency 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Expense 
Other assets 
6031006 - GOVERNMENT FEE FOR SECURITIES 0000 4,16434 000 0.00 4,164 .34 Paid this period 
LENDING FOR THE MONTH OF JANUARY 0000 
2004 
CUSIP* 999938376 Value date, 17 FEB 04 / Entry date* 17 FEB 04 

6031006 - GOVERNMENT FEE FOR SECURITIES .0000 2,97610 0 .00 0 .00 2,976 .10 Paid this period 
LENDING FOR THE MONTH OF MARCH 2004 0.000 
CUSIP . 999938376 Value date : 15 APR 04 / Entry date . 15 APR 04 

6031006 - GOVERNMENT FEE FOR SECURITIES 0000 2,780 .50 0 .00 0 .00 2,780 .50 Paid this period 
LENDING FOR THE MONTH OF OCT 2004 0000 
CUSIP : 999938376 Value date : 16 NOV 04 / Entry date 16 NOV 04 

6031006 - GOVERNMENT FEE FOR SECURITIES .0000 2,890 .71 0 .00 0 .00 2,890 .71 Paid this period 
LENDING FOR THE MONTH OF SEPTEMBER 0.000 
2004 
CUSIP- 999938376 Value date 15 OCT 04 / Entry date : 15 OCT 04 

6031006 - GOVERNMENT FEE FOR SECURITIES 0000 2,571 .00 0.00 000 2,571 .00 Paid this period 
LENDING FOR THE MONTH OF NOVEMBER 0,000 
2004 
CUSIP. 999938376 Value date . 15 DEC 04 / Entry date . 15 DEC 04 

6031006 - GOVERNMENT FEE FOR SECURITIES .0000 2,766 .81 000 000 2,766 .81 Paid this period 
LENDING FOR THE MONTH OF APRIL 2004 0.000 
CUSIP: 999938376 Value date : 17 MAY 04 / Entry date . 17 MAY 04 

6031006 - GOVERNMENT FEE FOR SECURITIES .0000 2,689 .78 000 0.00 2,689 .78 Paid this period 
LENDING FOR THE MONTH OF AUGUST 2004 0000 
CUSIP, 999938376 Value date* 15 SEP 04 / Entry date . 15 SEP 04 

Total miscellaneous 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 53,107 .33 0.00 0.00 - 53,107 .33Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this eerlod 

- b5,107 .33 u.UU U.UU - 53,1107 .331~-xpenses recognizaa 
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Currency 

United States - ILISD 
CUSTODY FEE OF THE NORTHERN TRUST FOR 0000 4,792.32 0.00 000 4,792.32 Paid this period 
PERIOD ENDING 03-31-04 0000 
Value date 31 MAR 04 / Entry date. 31 MAR 04 

CUSTODY FEE OF THE NORTHERN TRUST FOR .0000 4,655.95 0.00 000 4,655 95 Paid this period 
PERIOD ENDING 09-30-04 0.000 
Value date 30 SEP 04 / Entry date : 30 SEP 04 

CUSTODY FEE OF THE NORTHERN TRUST FOR .0000 4,77675 0.00 0.00 4,7705 Paid this period 
PERIOD ENDING 06-30-04 0.000 
Value date 30 JUN 04 / Entry date : 30 JUN 04 

CUSTODY FEE OF THE NORTHERN TRUST FOR 0000 5,057.21 0.00 0.00 5,057.21 Paid this period 
PERIOD ENDING 12-31-04 0000 
Value date, 31 DEC 04 / Entry date, 31 DEC 04 

DOMESTIC TRANSACTION FEE OF THE 0000 15,835 .00 000 000 15,835 00 Paid this period 
NORTHERNTRUST FOR PERIOD ENDING 03-31-04 0.000 
Value date, 31 MAR 04 / Entry date: 31 MAR 04 

DOMESTIC TRANSACTION FEE OF THE .0000 22,215 .00 0.00 000 22,215 00 Paid this period 
NORTHERNTRUST FOR PERIOD ENDING 09-30-04 0000 
Value date . 30 SEP 04 / Entry date 30 SEP 04 

DOMESTIC TRANSACTION FEE OF THE .0000 18.17500 000 000 18, 175 00 Paid this period 
NORTHEIZINTRUST FOR PERIOD ENDING 06-30-04 0.000 
Value date . 30 JUN 04 / Entry date* 30 JUN 04 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withhold Net amount Transaction type 

Expense 
Other assets 

Total other assets 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 53,107.33 0.00 0.00 - 53,107 .33Paid this period 
0.00 0.00 0 .00 0.00 Broker commissions recaptured 
0.00 0.00 0 .00 0.00 Tax recoverable last period 
0.00 0.00 0 .00 0.00 Tax recoverable this period 
0.00 0.00 0 .00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this eeriod 

- bzj, 1 U 7 .33 0 .00 0.00 - 53,107.33Expenses recognized 
Cash and cash equivalents 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Expense 

Cash and cash equivalents 

DOMESTIC TRANSACTION FEE OF THE NORTHERN .0000 19,69500 0 .00 0.00 19,695 .00 Paid this period 
TRUST FOR PERIOD ENDING 12-31-04 0.000 
Value date, 31 DEC 04 / Entry date . 31 DEC 04 

TRANSFERRED VIA FED FUND WIRE TO BANK .0000 90,028.00 000 0.00 90,028.00Paid this period 
ONE, N.A . 0 .000 
Value date 15 OCT 04 / Entry date- 15 OCT 04 

TRANSFERRED VIA FED FUND WIRE TO BANK .0000 - 318 .34 0.00 0 .00 - 318.34 Paid this period 
ONE, N A PAID PENSION BENEFIT GUARANTY 0000 
CORP EIN\PN 54-1604427 PYC 01\01\04 
Value date : 20 OCT 04 / Entry date- 20 OCT 04 

Total currency 0.00 0.00 0.00 0.00 Payable last period 
0 .00 0.00 0.00 0.00 Payable this period 

- 185,548 .57 0.00 0.00 185,548 .57Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0 .00 0.00 Tax recoverable last period 
0.00 0.00 0 .00 0.00 Tax recoverable this period 
0.00 0.00 0 .00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0 .00 0.00 0.00 Income sold this eeriod 

185,548-57- u.uu U.UU 185,548 .57t:xpenses recognizea 

Total cash and cash equivalents 0.00 0 .00 0.00 0.00 Payable last period 
0.00 0 .00 0.00 0.00 Payable this period 

185,548 .57 0 .00 0.00 185,548.57Paid this period 
0.00 0 .00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

185,548 .57 O.Ou U.00 185,b4t$.07txpenses recognizea 

Total expense 0.00 0.00 0.00 0 .00 Payable last period 
0.00 0 .00 0.00 0.00 Payable this period 

- 238,655 .90 0 .00 0.00 238,655.90 Paid this period 
0.00 0 .00 0.00 0.00 Broker commissions recaptured 
0 .00 0 .00 0.00 0.00 Tax recoverable last period 
0 .00 0 .00 0.00 0.00 Tax recoverable this period 
0 .00 0 .00 0.00 0.00 Tax reclaims received 
0 .00 0 .00 0.00 0.00 Income purchased this period 
0 .00 0 .00 0.00 0.00 Income sold this a od - 238,6bb.90 0.00 0.00 238,bbb .vu t:xpenses 

e ogn 



. . . . . . . . . . . . . . . . . . . . . . . . 
0 ,ratali . 

t 
tit t t 

t ; i t tj t j t . . . . . . . t 1 :t " i , 1 t lt~Vtlt t! f : 1,: lwt:j ; 1 i tj w ,::1 t : t . : :t': 1,; t,: 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

. ... .. . ... 
*777 "Account numb*W2172, ?*1io StateMe"hr., 

-CASH plrne~ FREEDOM F09UM' A6 , ~6untt4 1 JAN 04,. 31, DEC 04 

Funding & Disbursement Summary 
Transaction amount Realized gainAoss 

Page 23 of 40 

Transaction type Receipts Disbursements Market value Cost - Cost on gainAoss' Market Translation Total 

Security Receipts 000 000 000 0.00 0.00 0.00 0.00 0.00 
0.00 

Miscellaneous Cash Disbursements 0.00 48,474,742 .74 0.00 000 - 48,474,742 .74 0.00 0.00 0.00 
0.00 

Interportfolio Transfers Out 000 2,891,037.00 0.00 0.00 - 2,891,037.00 000 0.00 0.00 
0.00 

Interportfolio Transfers In 51,989,415.97 000 0.00 0.00 51,989,415 97 000 0.00 0.00 
0.00 



P0,0 P~u6, St4tehiMt 
~x'Aqqount Name, 

I JAN,04'-3i DEC 04 : 

Page 24 of 40 Funding & Disbursement Detail 
Security Receipts 

Value dat 
Entry date Security description Realized gainfloss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

14 Jan 04 UNITED STATES DOLLARS 0.00 000 2,OGO,000.00 O.GO 0.00 0.00 
14 Jan 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

16 Jan 04 UNITED STATES DOLLARS 000 0.00 1,500.000 00 0.00 0 .00 0 .00 
16 Jan 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . PLAN #720 

23 Jan 04 UNITED STATES DOLLARS 000 0.00 - 221,320 .36 000 0.00 0 .00 
23 Jan 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

25 Feb 04 UNITED STATES DOLLARS 0 .00 000 - 205,260 .93 000 0.00 0 .00 
25 Feb 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION. PLAN #720 

3 Mar 04 UNITED STATES DOLLARS 000 0.00 1,000,000.00 0 .00 0.00 000 
3 Mar 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION. 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Value date 
Entry dat Security description Transaction amount Realized gain/loss 
Asset ID Transaction description Market value Cost Cost on gain/loss Market Translation Total 

6 Dec 02 ##ESCR SEAGATE TECH DO NOT USE SEE SEC - 100 - 1,44800 000 0 .00 0.00 0 .00 
21 Feb 04 #6066271 000 
cusip 8118c,4988 Shares/PAR- -18,100 .000 

REVERSAL : RECEIVED FROM A/C # 26-02475 

6 Dec 02 ##ESCR SEAGATE TECH DO NOT USE SEE SEC 1 .00 1,44800 0 .00 0 .00 0.00 0 .00 
21 Feb 04 #6066271 000 
CuSip 8ii8o4988 Shares/PAR 18, 1 GO 000 

RECEIVED FROM A/C # 26-02475 

11 Aug 03 &&& ESCROW SEAGATE TECHNOLOGY 000 0.00 0.00 0 .00 0.00 000 
6 Feb 04 SharesIPAR . 18 .100000 0 .00 
cusip 8118o4988 SHRS PLACED & REMOVED DUE TO CORRECT SECURITY 

# EFFECTIVE 08/11/03 

11 Aug 03 &&& ESCROW SEAGATE TECHNOLOGY 000 0.00 0.00 000 0.00 0.00 
6 Feb 04 Shares/PAR- -18,100000 0.00 
cusip Bileo4988 REVERSAL. SHRS PLACED & REMOVED DUE TO 

CORRECT SECURITY # EFFECTIVE 08/11/03 

Total security receipts 0 .00 0.00 0 .00 0 .00 0 .00 0 .00 
0.00 

Miscellaneous Cash Disbursements 
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Miscellaneous Cash Disbursements 
Value date 
Entry date Security description Realized gainlloss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

1 
6 Mar 04 UNITED STATES DOLLARS 0.00 000 - 515,940 .09 0.00 0 .00 0.00 
16 Mar 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION 

1 
7 Mar 04 UNITED STATES DOLLARS 0.00 0 .00 1,500,000 .00 000 0.00 0.00 
17 Mar 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . PLAN #720 

30 Mar 04 UNITED STATES DOLLARS 000 0 .00 1,500,000 00 000 0.00 000 
30 Mar 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION PLAN #720 

12 Apr 04 UNITED STATES DOLLARS 0.00 0 .00 4,000,000 .00 000 000 0.00 
12 Apr 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

16 Apr 04 UNITED STATES DOLLARS 0.00 000 - 270,455 .98 0.00 0.00 0.00 
16 Apr 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

3 May 04 UNITED STATES DOLLARS 000 000 2,000,000 .00 0.00 0.00 0.00 
3 May 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . PLAN #720 

17 May 04 UNITED STATES DOLLARS 0.00 000 1,031,742 .56 0.00 0.00 0.00 
17 May 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

18 May 04 UNITED STATES DOLLARS 000 000 3,000,000 00 0.00 0.00 0.00 
18 May 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

16 Jun 04 UNITED STATES DOLLARS 0 .00 0 .00 1,000,000 00 000 0.00 0.00 
16 Jun 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

18 Jun 04 UNITED STATES DOLLARS 000 000 - 932,309 .00 0.00 0.00 0.00 
18 Jun 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION 

21 Jun 04 UNITED STATES DOLLARS 000 000 1,546,676 32 0.00 0.00 0.00 
21 Jun 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

28 Jun 04 UNITED STATES DOLLARS 000 0 .00 1,000,000 .00 0.00 0.00 0.00 
28 Jun 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Miscellaneous Cash Disbursements 
Value date 
Entry date Security description Realized gainAoss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

I 
Ju 04 UNITED STATES DOLLARS 000 000 1,000,000 00 0.00 0.00 0.00 

I Z 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 
RICHMOND PER CLIENTS INSTRUCTION . 

1 
2 Ju 04 UNITED STATES DOLLARS 000 0 .00 1,000,000 00 0.00 0.00 000 
12 t 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

13 Jul 04 UNITED STATES DOLLARS 000 0 .00 1,000,000 00 0.00 0.00 0.00 
13 Jul 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

20 Jul 04 UNITED STATES DOLLARS 000 000 - 781,779 .23 0.00 0.00 0.00 
20 Jul 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

26 Jul 04 UNITED STATES DOLLARS 000 0 .00 2,000,000 00 0.00 0.00 0.00 
26 Jul 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION 

13 Aug 04 UNITED STATES DOLLARS 000 0 .00 1,500,000 00 0.00 0.00 0.00 
13 Aug 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

16 Aug 04 UNITED STATES DOLLARS 0 .00 000 - 753,833 .42 0.00 0.00 0.00 
16 Aug 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION 

30 Aug 04 UNITED STATES DOLLARS 0 .00 0 .00 1 .000,000 .00 0 .00 0.00 0.00 
30 Aug 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION. 

10 Sep 04 UNITED STATES DOLLARS 0 .00 0 .00 1,500,000 .00 0 .00 0 .00 0.00 
10 Sep 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION. 

20 Sep 04 UNITED STATES DOLLARS 000 0.00 982,631 .95 0 .00 0 .00 000 
20 Sep 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION. 

28 Sep 04 UNITED STATES DOLLARS 0.00 0.00 700,00000 0 .00 0 .00 000 
28 Sep 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION. 

30 Sep 04 UNITED STATES DOLLARS 0.00 0.00 - 1 .000,000.00 0 .00 0 .00 0 .00 
30 Sep 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION. 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Page 27 of 40 Funding & Disbursement Detail 
Miscellaneous Cash Disbursements 

Value dat 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

15 Jan 04 UNITED STATES DOLLARS 0.00 0.00 - 869 .865.00 0 .00 000 0.00 
15 Jan 04 TRANSFERRED TO TRUST UNDER AGREEMENT ACCOUNT 

22-02114, FREEDOM FORUM - NORTHERN PER 
SPONSOR DIRECTION 

Generated by Northern Trust from reviewed periodic data on 25 Jan 05 Northern Trust 

Value date 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

7 Oct 04 UNITED STATES DOLLARS 0.00 0 .00 1 .500,000 .00 000 0 .00 000 
7 Oct 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

25 OctO4 UNITED STATES DOLLARS 0.00 000 1,269,189 .09 000 0 .00 0.00 
25 Oct 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

29 OctO4 UNITED STATES DOLLARS 000 0 .00 1,500,000 00 0.00 0 .00 0.00 
29 Oct 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

15 Nov 04 UNITED STATES DOLLARS 0.00 0 .00 1,500,000 00 0.00 000 0.00 
15 Nov 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

22 Nov 04 UNITED STATES DOLLARS 000 000 - 873,440.65 0 .00 0.00 0.00 
22 Nov 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

9 Dec 04 UNITED STATES DOLLARS 000 000 1,000,000 .00 000 0.00 0.00 
9 Dec 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

16 Dec 04 UNITED STATES DOLLARS 000 000 2,000,000 .00 000 0.00 0.00 
16 Dec 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION 

23 Dec 04 UNITED STATES DOLLARS 000 000 - 890,163.16 000 0.00 0.00 
23 Dec 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

28 Dec 04 UNITED STATES DOLLARS 0.00 - 0 .00 1,500,000 .00 000 0.00 0.00 
28 Dec 04 TRANSFERRED VIA FED FUND WIRE TO SUNTRUST 

RICHMOND PER CLIENTS INSTRUCTION . 

Total miscellaneous cash disbursements 0.00 0.00 - 48,474,742.74 0 .00 0.00 0 .00 

Interportfolio Transfers Out 



Value dat Realized gainA Entry date Security description oss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

2 Jan 04 UNITED STATES DOLLARS 000 0.00 3,433.86 0 .00 000 0 .00 
2 Jan 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

2 Jan 04 UNITED STATES DOLLARS 000 0.00 539,46069 0 .00 000 0 .00 
2 Jan 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 

2 Jan 04 UNITED STATES DOLLARS 0 .00 000 41,531 .44 0 .00 000 000 
2 Jan 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 

14 Jan 04 UNITED STATES DOLLARS 000 000 2.000,000 00 0 .00 000 0 .00 
14 Jan 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

16 Jan 04 UNITED STATES DOLLARS 000 0.00 2.000,000 .00 0 .00 0 .00 0 .00 
16 Jan 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
'FREEDOM FORUM - TATTERALL 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Interportfolio Transfers Out 

Value date 
Entry date Security description Realized gainAoss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

15 Apr 04 UNITED STATES DOLLARS 000 0.00 1,007,158 00 0 .00 0 .00 0 .00 
15 Apr 04 TRANSFERRED TO TRUST UNDER AGREEMENT ACCOUNT 

22-02114, FREEDOM FORUM - NORTHERN PER 
SPONSOR DIRECTION 

1 
2 Ju 04 UNITED STATES DOLLARS 0 .00 000 1,007.158.00 000 0 .00 0 .00 
12 Ju : 04 TRANSFERRED TO TRUST UNDER AGREEMENT ACCOUNT 

22-02114, FREEDOM FORUM - NORTHERN PER 
SPONSOR DIRECTION 

29 Oct 04 UNITED STATES DOLLARS 0 .00 0.00 - 6 .856.00 0 .00 0 .00 0 .00 
29 Oct 04 TRANSFERRED TO TRUST UNDER AGREEMENT ACCOUNT 

22-02114, FREEDOM FORUM RET.-NTGI BID FD PER 
SPONSOR DIRECTION 

Total Interportfollo transfers out 0 .00 0 .00 2,891,037.00 0.00 0 .00 0.00 

Interportfolio Transfers In 
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Interportfolio Transfers In 
Value date 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

23 Jan 04 UNITED STATES DOLLARS 0 .00 000 221,320.36 000 0.00 0 .00 
23 Jan 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

30 Jan 04 UNITED STATES DOLLARS 0 .00 0 .00 105,999 .96 000 0 .00 0 .00 
30 Jan 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TO FUND 
CONSTRUCTION PROJECT COST 

2 Feb 04 UNITED STATES DOLLARS 0.00 0.00 620,302 .63 0.00 0.00 0.00 
2 Feb 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 

2 Feb 04 UNITED STATES DOLLARS 0.00 000 112,644 .72 0.00 0.00 0.00 
2 Feb 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 

2 Feb 04 UNITED STATES DOLLARS 000 0 .00 6,685 .75 000 0 .00 0 .00 
2 Feb 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-13765, 
*FREEDOM FORUM - BATTERY - St. 

2 Feb 04 UNITED STATES DOLLARS 0 .00 000 11,515 .48 0 .00 0 .00 0.00 
2 Feb 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

25 Feb 04 UNITED STATES DOLLARS 000 000 205,260 .93 0.00 0.00 0 .00 
25 Feb 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

27 Feb 04 UNITED STATES DOLLARS 000 000 2,025 .34 0 .00 0.00 0 .00 
27 Feb 04 FUNDS RECEIVED FROM A/C 17-74990/FREOI 

TRANSFER CASH PER CLIENT DIRECTION 

27 Feb 04 UNITED STATES DOLLARS 0 .00 000 105,999 .96 0 .00 0 .00 0.00 
27 Feb 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TO FUND 
CONSTRUCTION PROJECT COST, PER SPONSOR 
DIRECTION . 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 



Value date Realized gain/loss EntrV date Security description 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

I 
Mar 04 UNITED STATES DOLLARS 0.00 0.00 8,88093 000 0.00 0 .00 

1 Mar 04 RECEIVED BY TRANSFER FROM INVESTMENT 
MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

I 
Mar 04 UNITED STATES DOLLARS 0.00 0 .00 1,013,113.14 000 0.00 0.00 

I Mar 04 RECEIVED BY TRANSFER FROM INVESTMENT 
MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 

1 
Mar 04 UNITED STATES DOLLARS 0.00 0 .00 743,08884 0 .00 0.00 0.00 

1 Mar 04 RECEIVED BY TRANSFER FROM INVESTMENT 
MANAGEMENT ADVISORY ACCOUNT 26-05622, 
'FREEDOM FORUM - TAG CASH - SL 

16 Mar 04 UNITED STATES DOLLARS 000 000 515,940 .09 000 0 .00 0.00 
16 Mar 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

30 Mar 04 UNITED STATES DOLLARS 000 0 .00 1,500,000 00 000 000 0.00 
30 Mar 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

31 Mar 04 UNITED STATES DOLLARS 000 0 .00 105,999 .96 0 .00 000 0.00 
31 Mar 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TO FUND 
CONSTFICUTION PROJECT COST 

I Apr 04 UNITED STATES DOLLARS 000 0 .00 3,761 .56 0 .00 000 0.00 
1 Apr 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

1 Apr 04 UNITED STATES DOLLARS 000 0 .00 498,465.70 0 .00 000 0.00 
I Apr 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 

1 Apr 04 UNITED STATES DOLLARS 0.00 0 .00 5,243.65 0 .00 0 .00 0.00 
1 Apr 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
'FREEDOM FORUM - TAG CASH - SL 

Generated by Northern Trust from reviewed periodic data on 25 Jan 05 Northern Trust 
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Interportfolio Transfers In 
Value date 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

12 Apr 04 UNITED STATES DOLLARS 000 000 4,000,000.00 0 .00 0 .00 0 .00 
12 Apr 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
FREEDOM FORUM - TATTERALL. TRANSFER FUNDS PER 
CLIENT DIRECTION 

16 Apr 04 UNITED STATES DOLLARS 000 000 270 .455.98 0 .00 0 .00 0 .00 
16 Apr 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TRANSFER FUNDS 
PER CLIENT DIRECTION 

30 Apr 04 UNITED STATES DOLLARS 000 000 105,999 .96 0 .00 0 .00 0.00 
30 Apr 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

3 May 04 UNITED STATES DOLLARS 0 .00 000 8,226.69 0.00 0.00 0.00 
3 May 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

3 May 04 UNITED STATES DOLLARS 000 000 519,035 .19 000 0.00 0.00 
3 May 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL. 

3 May 04 UNITED STATES DOLLARS 0.00 000 49,937.12 0 .00 0.00 0 .00 
3 May 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 

3 May 04 UNITED STATES DOLLARS 000 000 2 .000 .000.00 0 .00 0 .00 0 .00 
3 May 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

17 May 04 UNITED STATES DOLLARS 000 0 .00 1,031,742 56 0 .00 0 .00 0.00 
17 May 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

18 May 04 UNITED STATES DOLLARS 000 000 3,000,000 .00 0.00 0.00 000 
18 May 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

Northern Trust Generatedby Northem Trustfrom reviewed periodic data on 25Jan 05 



Value date 
Realized gain/loss Entry-date Security description 

Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

27 May 04 UNITED STATES DOLLARS 000 0 .00 4565 0 .00 0 .00 0.00 
27 May 04 FUNDS RECEIVED FROM A/C 17-749901FRE01 

TRANSFER CASH PER CLIENT DIRECTION 

28 May 04 UNITED STATES DOLLARS 000 000 105,999 .96 000 0.00 0 .00 
28 May 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
'FREEDOM FORUM - TAG CASH - SL TO FUND 
CONSTRUCTION PROJECT COST 

1 
Jun 04 UNITED STATES DOLLARS 000 0.00 707,385.47 000 0.00 0 .00 

I Jun 04 RECEIVED BY TRANSFER FROM INVESTMENT 
MANAGEMENT ADVISORY ACCOUNT 26-05622, 
,FREEDOM FORUM - TAG CASH - SL 

1 Jun 04 UNITED STATES DOLLARS 000 000 8,43834 000 0.00 0.00 
1 Jun 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

1 Jun 04 UNITED STATES DOLLARS 000 0 .00 614,139 .86 000 0.00 0.00 
1 Jun 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 

18 Jun 04 UNITED STATES DOLLARS 000 0.00 932,30900 0.00 0 .00 0.00 
18 Jun 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

21 Jun 04 UNITED STATES DOLLARS 000 0.00 1,646,676.32 0 .00 0 .00 0 .00 
21 Jun 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
'FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

30 Jun 04 UNITED STATES DOLLARS 0.00 000 105,999.96 000 0.00 0.00 
30 Jun 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TO FUND 
CONSTRUCTION PROJECT COST 

I Jul 04 UNITED STATES DOLLARS 000 0.00 492,983 .34 0 .00 000 0.00 
1 Jul 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 
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30 Jul 04 UNITED STATES DOLLARS 000 0.00 105,999.96 000 0.00 0.00 
30 Jul 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

2 Aug 04 UNITED STATES DOLLARS 000 000 8,322.12 0.00 0.00 0.00 
2 Aug 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 

Value date 
EntrV date SecuritV description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

I 
Ju 04 UNITED STATES DOLLARS 000 000 43,65659 0 .00 0 .00 0.00 

I Z 04 RECEIVED BY TRANSFER FROM INVESTMENT 
MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 

1 Ju 04 UNITED STATES DOLLARS 0.00 0.00 1,000,000 .00 0.00 000 0.00 
1 Ju : 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL. PER SPONSOR 
DIRECTION 

1 
Z 04 UNITED STATES DOLLARS 0 .00 0 .00 4,551 .18 000 0.00 0 .00 

I Ju 04 RECEIVED BY TRANSFER FROM INVESTMENT 
MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

12 Ju 04 UNITED STATES DOLLARS 0.00 000 1,000,000 .00 0 .00 0 .00 0 .00 
12 Z 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

14 Jul 04 UNITED STATES DOLLARS 0.00 000 1,000,000 .00 0 .00 000 0.00 
14 Jul 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

20 Jul 04 UNITED STATES DOLLARS 000 000 781,779.23 000 000 0 .00 
20 Jul 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

26 Jul 04 UNITED STATES DOLLARS 000 0 .00 2,000,000 00 0.00 0.00 000 
26 Jul 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 

* 
FREEDOM FORUM - TATTERALL, TRANSFER FUNDS PER 
CLIENT DIRECTION 1 
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Interportfolio Transfers In 
Value date 
EntrV date SecuritV description Realized galnAoss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

2 Aug 04 UNITED STATES DOLLARS 000 000 474,492 .95 000 0 .00 0 .00 
2 Aug 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL, 

2 Aug 04 UNITED STATES DOLLARS 000 000 115,60586 0.00 0 .00 000 
2 Aug 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 

13 Aug 04 UNITED STATES DOLLARS 000 0 .00 1,500,000 00 000 0 .00 0 .00 
13 Aug 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL, PER SPONSOR 
DIRECTION 

16 Aug 04 UNITED STATES DOLLARS 000 0 .00 753,833 .42 0.00 0 .00 0 .00 
16 Aug 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TRANSFER FUNDS 
PER CLIENT DIRECTION 

30 Aug 04 UNITED STATES DOLLARS 000 0.00 1,000,000 .00 0.00 0 .00 000 
30 Aug 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM 

. 
TATTERALL PER SPONSOR 

DIRECTION 

31 Aug 04 UNITED STATES DOLLARS 0 .00 0 .00 105,999 .96 000 0 .00 0 .00 
31 Aug 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TO FUND 
CONSTRUCTION PROJECT COST 

1 Sep 04 UNITED STATES DOLLARS 000 000 9,091 .52 000 0.00 0 .00 
1 Sep 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

1 Sep 04 UNITED STATES DOLLARS 000 000 1,008,849 79 000 0.00 0 .00 
1 Sep 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 

1 Sep 04 UNITED STATES DOLLARS 0 .00 0 .00 701,311 .76 0.00 0 .00 000 
1 Sep 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 
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Value date 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

20 Sep 04 UNITED STATES DOLLARS 000 0.00 982,631 .95 0 .00 0.00 0.00 
20 Sep 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

30 Sep 04 UNITED STATES DOLLARS 0.00 000 105,999.96 0.00 000 000 
30 Sep 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TO FUND 
CONSTRUCTION PROJECT COST . 

30 Sep 04 UNITED STATES DOLLARS 000 000 1,000,000 00 000 0.00 0 .00 
30 Sep 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

I Oct 04 UNITED STATES DOLLARS 0 .00 000 4,047.82 0 .00 0.00 0.00 
1 Oct 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

1 Oct 04 UNITED STATES DOLLARS 0.00 0.00 480,363.54 0.00 0 .00 0.00 
1 Oct 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 

1 Oct 04 UNITED STATES DOLLARS 0.00 0 .00 11,418 .14 000 0 .00 0 .00 
1 Oct 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 

7 Oct 04 UNITED STATES DOLLARS 000 0 .00 1,500,000 .00 0 .00 0.00 0.00 
7 Oct 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

15 Oct 04 UNITED STATES DOLLARS 0.00 000 90,028 .00 0 .00 0 .00 0 .00 
15 Oct 04 RECEIVED BY TRANSFER FROM TRUST UNDER 

AGREEMENT ACCOUNT 22-02114, FREEDOM FORUM 
RET.-NTGI BID FD REPRESENTS A PAYMENT TO 
FREEDOM FORUM FOR THE PREMIUM PAYMENT MADE TO 
PBGC 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 



000 000 11,509 .50 0.00 0 .00 0.00 1 Nov 04 UNITED STATES DOLLARS 
I Nov 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 

22 Nov 04 UNITED STATES DOLLARS 0.00 000 873,44065 0.00 0.00 0.00 
22 Nov 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 
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YaLe dale 
Realized galn/loss Entry date Security description 

Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

20 Oct 04 UNITED STATES DOLLARS 0.00 0.00 318 .34 0 .00 0.00 000 
20 Oct 04 RECEIVED BY TRANSFER FROM TRUST UNDER 

AGREEMENT ACCOUNT 22-02114, FREEDOM FORUM 
RET.-NTGI BD FD RE A PAYMENT TO FREEDOM FORUM 
FOR THE PREMIUM PAYMENT MADE TO PBGC 

25 Oct 04 UNITED STATES DOLLARS, 000 000 1,269,189 .09 000 0.00 0 .00 
25 Oct 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
'FREEDOM FORUM - TAG CASH - SL PER SPONSOR 
DIRECTION 

29 Oct 04 UNITED STATES DOLLARS 000 0.00 1,500,000.00 0.00 000 0.00 
29 Oct 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL PER SPONSOR 
DIRECTION 

29 Oct 04 UNITED STATES DOLLARS 0.00 000 105,999.96 0.00 0.00 0.00 
29 Oct 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL TO FUND 
CONTRUCTION PROJECT COST PER SPONSOR 
DIRECTION 

1 Nov 04 UNITED STATES DOLLARS 000 0.00 8,852.97 000 0.00 0.00 
1 Nov 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

I Nov 04 UNITED STATES DOLLARS 0.00 000 585,822.37 000 0.00 0.00 
I Nov 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 
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Page 37 of 40 Funding & Disbursement Detail 
Interportfolio Transfers In 
Value date 
EntrV date Security description Realized galn/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

30 Nov 04 UNITED STATES DOLLARS 0 .00 000 105,99996 000 0 .00 0 .00 
30 Nov 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL "TO FUND 
CONSTRUCTION PROJECT COST" PER SPONSOR 
DIRECTION 

30 Nov 04 UNITED STATES DOLLARS 000 000 2,62500 000 0 .00 0 .00 
30 Nov 04 RECEIVED BY TRANSFER FROM TRUST UNDER 

AGREEMENT ACCOUNT 22-02114, FREEDOM FORUM 
DB-NTGI BOND-MF REPRESENTS A PAYMENT TO 
FREEDOM FORUM FOR THE OCTOBER 2004 TOWERS 
PERRIN INVOICE, PER CLIENT DIRECTION . 

1 Doc 04 UNITED STATES DOLLARS 0.00 000 9,49235 0 .00 0.00 0.00 
I Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02466, FREEDOM 
FORUM - MEDIA FUND 

1 Doc 04 UNITED STATES DOLLARS 0 .00 000 647,041 .71 0 .00 0.00 0.00 
1 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM - TATTERALL 

1 
Dec 04 UNITED STATES DOLLARS 000 0 .00 714,926.81 0 .00 0.00 000 

1 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 
MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM - TAG CASH - SL 

16 Dec 04 UNITED STATES DOLLARS 0.00 0.00 2,000,000.00 000 0 .00 0.00 
16 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM -TATTERSALL-SL PER SPONSOR 
DIRECTION 

23 Dec 04 UNITED STATES DOLLARS 0.00 0.00 890,163 .16 0.00 0 .00 0 .00 
23 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM -TAG CASH-SL TRANSFER FUNDS 
PER CLIENT DIRECTION 

28 Dec 04 UNITED STATES DOLLARS 000 000 1,500,000 .00 0.00 0 .00 0 .00 
28 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-02473, 
*FREEDOM FORUM -TATTERSALL-SL 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Page 38 of 40 Funding & Disbursement Detail 
Interportfolio Transfers In 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Value date 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

31 Dec 04 UNITED STATES DOLLARS 000 000 105,999 .96 0 .00 000 0.00 
3 
, 
Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-05622, 
*FREEDOM FORUM -TAG CASH-SL PER SPONSOR 
DIRECTION TO FUND CONSTRUCTION PROJECT COST 

Total Interportfollo transfers In 0 .00 0 .00 51,989,415.97 0.00 0.00 0 .00 



18 Feb 04 &&& ESCROW SEAGATE TECHNOLOGY 0 00 RECEIVED 7TH DISTRIBUTION 443 .29 0.00 443 .29 
CUSIP 811804988 PAYMENT ON SHARES HELD AS OF 0.00 0.00 

02/17/04 AT A RATE OF 
$0 024490904 PER SHARE 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

,7 77,` 77- 7 7, 7 7 --------- 7, 777,71T" 7 F7 77, 
J- numbe, 217,2' ~~e *~2 'Account 0 Accq~n~!Oime FREEDOM FORUM -CAS~i 

AN" 4 .~ 3~'DEC 04 J 0 

Capital Change Detail Page 39 of 40 

Realized gain/loss 
Original security description/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Equities 

United States 

3 Apr 03 REVERSAL ORTHOLOGIC CORP COM 0 .00 RECV'D 40 00 SHS COMMON STOCK 000 0.00 - 13960 
STKUSD00005 CUSIP REPRESENTING ORTHOLOGIC CORP ORTHOLOG IC CORP COM STK USDO 0005 - 139.60 0.00 
68750JI07 LITIGATION FOR CLASS PERIOD CUSIP 6875OJ107 

1/la/96 THRU 6/la/96, A/C# -40000 
26-32085 IS CLOSED /INVALID 
REVERSAL 

3 Apr 03 ORTHOLOGIC CORP COM STK 0 00 RECV'D 40 00 SHS COMMON STOCK 0.00 0.00 139.60 
USDO0005 CUSIP 6875CJ107 REPRESENTING ORTHOLOGIC CORP ORTHOLOGIC CORP COM STK USDO 0005 139.60 0.00 

LITIGATION FOR CLASS PERIOD CUSIP 68750JI07 
1/18/96 THRU 6/la/96, A/C# 40000 
26-32Oa5 IS CLOSED ANVALID 

15 Apr 04 WASTE MGMT ING DEL COM STK 0 00 RECEIVED DISTRIBUTION FOR 2,910.70 0 .00 2,910.70 
CUSIP 94106L109 CLASS PERIOD 6/11/98 THRU 0.00 0100 

I 1 /9/99 ON NET CLASS 
SETTLEMENT FUND CK RECV'D FROM 
INVESTMENT MANAGER 

Total United States 0.00 2,910.70 0.00 2,910.70 
0 .00 

Total Equities 0.00 2,910.70 0.00 2,910.70 
0.00 

Other Assets 
United States 



Total Other Assets 0.00 33,557 .71 0.00 33,557.71 
0.00 
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Capital Change Detail Page 40 of 40 

Realized gain/loss 
Original security descriDtion/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Other Assets 

United States 

12 Apr 04 &&& ESCROW SEAGATE TECHNOLOGY 0 00 RECEIVED LIQUIDATION PAYMENT 21,207.68 0 .00 21,207 .68 
CUSIP 811804988 AT A RATE OF $1 .17169522 PER 0.00 000 

SHARE PID 4/12/04 

7 Oct 04 &&& ESCROW SEAGATE TECHNOLOGY 0 00 RECEIVED DISTRIBUTION PAYMENT 11,906.74 0.00 11,906.74 
CUSIP 811804988 ON SHARES HELD AS OF 10/07/04 0 .00 0 .00 

AT A RATE OF $0 6578309 PER 
SHARE 

Total United States 0.00 33,557.71 0.00 33,557 .71 
0.00 
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Account Name 
FREEDOM FORUM, INC/SCUDDER STEVENS 

Account Number 
FRE01 

Questions? 
If you have any questions about this report, call your 
Northern Trust account administrator. 

A Federal regulation allows certain clients to re uest 
information regarding the time of day that invesliment 
activity occurred in their accounts. if you require such 
inforniation, please call your Relationship Wnager. 

The Northern Trust Company hereby certifies to the 
best of Its knowledge that this report Is a complete d OAA4~1-69 
and accurate reflection of Its records. 14ft+senior Vice President 



Cost Market value For more information 

Opening balance 3,408.55 3,608.61 

Interportfolio transfers out 2,07099 - 2,070.99 See funding & disbursement summary 

Total disbursements 2,070.99 - 2,070.99 See funding & disbursement summary 

Income received 45.72 4572 See Income & expense summary, cash activity detail 

Unrealized gainAoss change 0.00 - 200.06 See asset summary 

Realized gain/loss 189.74 189.74 See realized gain/loss summary 

Accrued income change 2045 2045 See Income & expense summary 

Closing balance 1,593.47 1,593.47 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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* Change in Cash Value Page 2 of 31 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 

Market value Cost For more information 

Opening balance 2,035 .59 1,835.53 

Interportfollo transfers out 2,07099 2,07099 See funding & disbursement summary 

Total disbursements 2,07099 2,070 .99 See funding & disbursement summary 

Income received 45.72 45 .72 See Income & expense summary, cash activity detail 

Foreign currency bought 2,070.99 2,070 .99 See foreign exchange summary 

Foreign currency sold 2,070 .99 2,070.99 See foreign exchange summary 

Realized gain/loss 18974 18974 See realized gainAoss summary 

Unrealized gainAoss - 20006 0.00 See asset summary 

Closing balance 000 0 .00 



Recoverable taxes - all currencies 1,59347 000 0.00 0.00 0.00 000 1,593.47 100.000% 

Total recoverable taxes 1,593.47 0.00 0.00 0.00 0.00 0.00 1,593.47 100.000% 

Total all other 1,593.47 0.00 0.00 0.00 0.00 0.00 1,593.47 100.000% 
I --- 1i -1 11-1-1, 1 ~ ~ "M-M-.- 1-11- Y-1;--1-- ., "1111 11.-111 "'11 .11 .1"--. 1-- 1 ~ -- 11 ~-11 11, ~ 1- 1-11111-1-1111 - - 

realized,los0or lotted secUrliles"' 

Gnknd,Total by Lots 
Grand~Tptbl . .'~ 

** - Lot Level Information Not Verified 
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Asset Summary - Taxable 
Page 3 of 31 

Cost Method : HIGH COST 

Accrued - Unrealized gain/loss Market value 
Country Income/expense Market value Cost Market Translation Total Ind. accruals % 

Fixed Income 
Corporate bonds 
Brazil - BRIL 0.00 0.00 0.00 0.00 0.00 0.00 0.00 .000% 

Total corporate bonds 0.00 0.00 0.00 0.00 0.00 0.00 0.00 .000% 

Total fixed Income 0.00 0.00 0.00 0.00 0.00 0.00 0.00 .000% 

All other 
Recoverable taxes 

MM 19H T 

'0 

K 0.00 

t 
, 
59~.-47, 0.00 0-00 0.00 

1,1X --~!838M, OIL ilawlu KZZ~- aW11-A 



Brazil - BRIL 

COMPANHIA VALE DO SHAREHOLDE 30/09/2049 
SEDOL: 13011X91 

27 Dec 94 

6 Jan 95 

28 Dec 94 

5 Jan 95 

4 Jan 95 

13,000000 
0000 

4,000.000 000 

1,296000 000 
4,576.000 000 

2,504000 000 

624000 0.00 

000 0.00 0.00 000 0.00 

0.00 0 00 000 0.00 0.00 

0.00 0 00 0.00 0.00 0.00 

0.00 0.00 000 0.00 0.00 

0.00 0.00 0.00 0.00 0.00 

Total BRL 0.00 0.00 0.00 0.00 0.00 0.00 

Total Brazil 0.00 0.00 0.00 0.00 0.00 0.00 

Total corporate bonds 0.00 0.00 0.00 0.00 0.00 0.00 

** - Lot Level Information Not Verified 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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Asset Detail - Taxable 
Page 4 of 31 

Cost Method : HIGH COST 

Fixed Income 
Description Unrealized gain/loss 
Asset ID Shares/PAR Accrued 
Acquisition Date Local market price Local cost/share Income/expense Market value Cost Market Translation Total 

Corporate bonds 

000 000 0.00 000 0.00 0.00 

Total fixed Income 0.00 0.00 0.00 0.00 0.00 0.00 



Total unrealized gain for lotted securities 0.00 

0.00 0.00 

0.00 0.00 

0.00 0.00 0.00 

0.00 0.00 0.00 1,593.47 

- - Lot Level Information Not Verified 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 

P , 6 140,"StdieMent ; ~~'AccounVnunnb 
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31 DEC~2004,," 

Page 5 of 31 
Asset Detail - Taxable 

Cost Method: HIGH COST 

All other 
Description Unrealized gainfloss Asset ID Shares/PAR Accrued 
Acquisition Date Local market price Localcost/share income/expense Market value Cost Market Translation Total 

Recoverable taxes 

EUR - Euro 0.7357 145.25 000 0.00 000 0.00 0.00 

GBP - British pound sterling 05208 171.60 000 0.00 000 0.00 000 

IDR - Indonesian rupiah 9,282.5000 15 .84 000 0.00 0.00 0.00 0.00 

USD - United States dollar 10000 1,260.78 0.00 000 0.00 0.00 0.00 

Total recoverable taxes - all currencies 1,593.47 0.00 0.00 0.00 0.00 0.00 

Total recoverable taxes - all countries 1,593.47 0.00 0.00 0.00 0.00 0.00 

Total recoverable taxes 1,593.47 0.00 0.00 0.00 0.00 0.00 

Total all other 1,593.47 0.00 0.00 0.00 0.00 0.00 

Total unrealized loss for lofted securities 

Total unrealized gain for non-lotted securities 

Total unrealized loss for non-lotted securities 

Grand Total by Lots 

Grand Total 

0.00 

0.00 

0.00 



No Data To Report 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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U 

Fixed Income Amortization - Taxable 
Page 6 of 31 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-NotApplicable Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized Asset ID Original Cost Period Year-to-dale Cumulative Adjusted Cost Premium Proceeds Gain/Loss Trade Date Security Description Base Base Base Base Base Translation Base Translation Total Acq Fa-te Transaction Type Shares/PAR Local [o -ca I Local Local Local GairVLoss Local Market 



Brazilian real sales - BRL - 45.65 45.65 0.00 0.00 0.00 0.00 0.00 

Euro sales - EUR - 2,025.34 2,025.34 0.00 0.00 0.00 0.00 0.00 

United States dollar purchases - USD 2,070.99 - 2,070.99 0.00 0.00 0.00 0.00 0.00 

Total Foreign exchange 0.00 0100 0.00 0.00 0.00 0.00 0.00 

Total SIT translation gaInAoss Foreign exchange 0.00 

0.00 

0.00 0.00 0.00 0 .00 0 .00 

0.00 0.00 0,00 0 .00 0 .00 Total realized losses for Foreign exchange 

Total realized gains for Gain/Loss on Cash Disbursements 0 .00 0 .00 189 .82 189.82 0.00 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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M i INC/S Acqouyit ame FREEDOM FORUM,~ INC/S, N " : , , , , ~ ,ffi 1 JAN 04 31 DEC 04 

Realized GainlLoss Summuy - Taxable Pa( 7 of 31 

Realized gaInAoss 
arket -Total 

Proceeds Cost Short Term Long Term Translation Short Term Long Term 

Foreign Exchange 

Foreign exchange 

Foreign exchange 

Total LJT translation gain/loss Foreign exchange 

Total realized gains for Foreign exchange 

Total Foreign exchange 0.00 0.00 0.00 0.00 0.00 0 .00 0 .00 

Total Foreign Exchange 0.00 0.00 0.00 0.00 0.00 0.00 0.00 

GainlLoss on Cash Disbursements 

Gain/loss on cash disbursements 

GaIn/loss on cash disbursements 

Brazilian real - BRL - 0.08 0.00 0.00 0.00 - 0.08 - 0.08 0.00 

Euro - EUR 189.81 0.00 0.00 0.00 189.81 189.81 0.00 

Indonesian rupiah - IDR 0.01 0.00 0.00 0.00 0.01 0.01 0.00 

Total Gain/Loss on Cash Disbursements 189.74 0.00 0.00 0100 189.74 189.74 0.00 

Total SfT translation gain/loss Gain/Loss on Cash Disbursements 189.74 

Total Lrr translation gain/loss GaIn/Loss on Cash Disbursements 0.00 



Gain/loss on cash disbursements 

Total realized losses for Gain/Loss on Cash Disbursements 0.00 0 .00 - 0 .08 - 0.08 0.00 

Total Gain/Loss on Cash Disbursements 189 .74 0.00 0.00 0 .00 189 .74 189.74 0 .00 

Total Gain/Loss on Cash Disbursements 189 .74 0.00 0.00 0.00 189 .74 189.74 0 .00 

hort-,',T M"I Tot 

al'Short-Terrn~ Q'00 
P El 

Tp.tal' Long .Term Gain 0' 

To al Lqng,'.TerM'Lo Proceeds MO . 
A 

ta~ 'Qrideiier min 'T I ed,"ax oss Pro~s~ds -4 .74 : 

A, 'ddiVbnal~'S'horIl :Tefm Proceeds .from Zerq'GIL Tr,)n a s 

1#1tibnal, Long Term Proceed3 from Zero. G/L Tranuctlarfs 0,00 

oceeds due to:REIT Rq4Allocatlqn' .,, :, j 0.00 ShorVTerm Pr 

Lorig. Term Proceeds d4e~to'REIT'Re-Allocit~on 

Total : Short Term Pro eed R x~ 

Tcta~ Lon 4 Tirr6~ Proceeds 

f~taj -5/T tran lation gaintlow!or secUrl les, 1 69r,74 

tal LITtranslation pIn/lo ss f6r securities DO 

+~ta'l reallz'ed,~ gainp 189, 

Total realized 

189-74 0 X&H WU L. Z!Li O.'~ ~a 
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Taxable Page 8 of 31 Realized Gain/]Loss Summary 
Market 

Realized gain/loss 
-Total 

GainlLoss on Cash Disbursements 
Proceeds Cost ShortTerrn Long Term Translation Short Term Long Term 



23 Feb 04 Foreign exchange EUR 0.00 2,02534 2,025.34 0.00 0.00 0.00 0.00 0.00 
24 Feb 04 

Total Euro sales 2,025.34 2,025.34 O.OD D.00 0.00 0.00 0.00 

United States dollar purchases 

1 Apr 04 Foreign exchange USD 0.00 45.65 - 4565 0.00 0.00 0.00 0.00 0.00 
1 Apr D4 

23 Feb 04 Foreign exchange USD 000 2,025.34 - 2,02534 000 000 0.00 0.00 000 
24 Feb 04 

Total United States dollar purchases 2,070.99 - 2,070.99 0.00 0.00 0.00 0.00 O.OD 

Total SIT translation gain/loss for Foreign exchange 0.00 

Total LJT translation galn/loss for Foreign exchange 0.00 

Northern Trust Genera ted by Northern Trust from perlodic data on 25 Jan 05 
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Page 9 of 31 Realized Gain/]Loss Detail - Taxable 
Realized gain/loss 

Trade Dat Security Description Market Total 
Settle Date Acquisition Date Shares/Par Proceeds Cost ShortTerm Long Term Translation Short Term Long Term 

Foreign Exchange 
Foreign exchange 

Foreign exchange 

Brazilian real sales 

I Apr 04 Foreign exchange BFIL 000 4565 4565 000 000 0.00 0 .00 0 .00 
1 Apr 04 

Total Brazilian real sales 45.65 45 .65 0 .00 0.00 0.00 0.00 0.00 

Euro sales 



Trade Dat Security Descrir)tion Market 
Realized ga!nAoss 

Total 
Settle Date Acquisition Date Shares/Par Proceeds Cost ShortTerrn Long Term Translation Short Term Long Term 

Foreign Exchange 
Foreign exchange 

Total realized gains for Foreign exchange 0.00 0 .00 0.00 0 .00 0 .00 

Total realized losses for Foreign exchange 0.00 0 .00 0 .00 0 .00 0 .00 

Total Foreign exchange 0.00 0.00 0 .00 0 .00 0 .00 0 .00 0 .00 

Total Foreign Exchange 0.00 0.00 0.00 0.00 0 .00 0.00 0 .00 

Northern Trust Generated by Northam Trust from periodic data on 25 Jan 05 
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Realized Gain/Loss Detail - Taxable Page 10 of 31 



Total Indonesian rupiah 0 .01 0.00 0.00 0.00 0.01 0 .01 0.00 

Total realized gains for Gain/Loss on Cash Disbursements 0.00 0.00 189.82 189.82 0.00 

Total realized losses for Gain/Loss on Cash Disbursements 0.00 0.00 - 0.08 - 0.08 0.00 

Total Gain/Loss on Cash Disbursements 189.74 0.00 0.00 0.00 189.74 189.74 0.00 

Total Gain/Loss on Cash Disbursements 189.74 0.00 0.00 0.00 189.74 189.74 0.00 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 

ul F-01 or 1i6.,'StqkM6it1 '-~Adcoyni~n "0 -;CUD 4c~oOnt Name, FREEDOM, FOR LIM, I NCI~ . 
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Realized Gain/]Loss Detail - Taxable Page 11 of 31 

I Realized gainAoss 
Security Descrii)tion Market Total 

Trade Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term 

GainlLoss on Cash Disbursements 
Gain/Loss on Cash Disbursements 

Gain/Loss on Cash Disbursements 

Brazilian real 

30 Apr 04 Average Book Cost Adjustment BRL 0.00 - 0 .08 000 000 0.00 - 0 .08 - 0.08 0.00 
30 Apr 04 

Total Brazilian real - 0.08 0.00 0.00 0.00 - 0.08 - 0.08 0.00 

Euro 

29 Feb 04 Average Book Cost Adjustment EUR 000 189.81 000 0.00 0.00 189-81 189.81 0.00 
29 Feb 04 

Total Euro 189.81 0.00 0.00 0.00 189.81 189.81 0.00 

Indonesian rupiah 

31 Aug 04 Average Book Cost Adjustment IDR 000 0.01 000 0.00 000 001 0.01 0.00 
31 Aug 04 

Total S/T translation gain/loss for Galn/Loss on Cash Disbursements 

Total Lrr translation gain/loss for Gain/Loss on Cash Disbursements 

189 .74 

0.00 
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Market 
Realized galn/loss 

-rotal 
Proceeds Cost Short Term Long Term Translation Short Term Long Term 
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Page 14 of 31 Investment Trans Detail - Taxable 
Security Description 

Trade date Asset ID Transaction amount 
ge-ttledate ff-roker/Commission Shares/PAR Principal Realized gain/loss 
Trade Status Acquisition date Local price Accrued interest Cost Unit Cost Market Translation Total 

Currency GainlLoss 
Gain/Loss on Cash Disbursements 

Gain/Loss Adjustments 

Brazil - BRL 

30 Apr 04 AVERAGE BOOK COST ADJUSTMENT FOR BRL 000 0.08 0.00 0.0000 0.00 0.08 0.08 
30 Apr 04 SEDOL: 2365785 0.000000 000 

Total Brazil 0.08 0.00 0.00 0.08 0.08 
0.00 

Euroland Region - EUR 

29 Feb 04 AVERAGE BOOK COST ADJUSTMENT FOR EUR 0.00 189.81 0.00 0.0000 0.00 189.81 189.81 
29 Feb 04 SEDOL. 2365785 0000000 0.00 

Total Euroland Region 189.81 0.00 0.00 189.81 189.81 
0.00 

Indonesia - IDR 

31 Aug 04 AVERAGE BOOK COST ADJUSTMENT FOR ]DR 0.00 0.01 000 0.0000 0.00 0.01 0.01 
31 Aug 04 SEDOL: 2365785 0.000000 0.00 

Total Indonesia 0.01 0.00 0.00 0.01 0.01 
0.00 

Total galn/loss adjustments 189.74 0.00 0.00 189.74 189.74 
0.00 

Total gain/loss on cash disbursements 189.74 0.00 0.00 189.74 189.74 
0.00 

Total Currency GaInw/Loss 189.74 0.00 0.00 189.74 189.74 
0.00 

. . . . . . . . . . Total tra6iactions . . . t T 
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Pending Tran Detail w/Accrued Interest Page 15 of 31 
Cost/Market Accrued Interest Total 

Local Proceeds Local Local Proceeds 
Trade date/ Security description -9ase -Proceeds Base Base Proceeds 
Settle date Country Trade Status Asset ID Shares/PAR Ease Market Market Base Market 



Income 
Equities 

Common stock 

Total equities 

000 000 45.73 1,573.02 1,59347 0.00 66.18 

0.00 0.00 45.73 1,573.02 1,593.47 0.00 66 .18 

Cash and cash equivalents 
Cash 000 0.00 0.01 0.00 0.00 000 0.01 

Total cash and cash equivalents 0.00 0.00 - 0.01 0.00 0.00 0.00 - 0.01 

Total Income 0.00 0.00 45 .72 1,573.02 1,593.47 0.00 66 .17 

Net Inconie &'exp~n6s, : , 
. . . 

"I'. 
, ~ : 

, 
~ : ; 

I , 'P 0,44!1 : '"';j . . ... . 199 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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Income & Expense Summuy Page 16 of 31 

Receivables Receivables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount received last period this period received Earned Income 
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Page 17 of 31 * Income & Expense Detail - Base Currency 

Common stock 

Brazil - BRL 
##VALE RIO DOCE /CIA DEBENTURES #349902U 12.0620 

13,000.000 
53.79 000 8.06 45.73 Received this period 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CUSIP. P96609AF2 Ex date 01 APR 04 / Pay date: 01 APR 04 

Indonesia - IDR 
PAB K TJIWI KIMIA IDR10OO(ALIEN MKT) 0000 1745 0.00 000 17.45 Tax recoverable last period 

0000 
SEDOL, 6667551 Pay date. 10 OCT 96 / Filed date : 19 NOV 96 

PAB K TJIWI KIMIA IDR10OO(ALIEN MKT) 0000 1584 0.00 000 15 84 Tax recoverable this penod 
0.000 

SEDOL, 6667551 Pay date: 10 OCT 96 / Filed date : 02 MAR 04 

Mexico - USD 
ADR TELEFONOS DE MEX S A SPONSORED ADR .0000 220.78 0.00 0.00 220.78 Tax recoverable last period 
REPSTG SH ORD L 0.000 
SEDOL 2881612 Pay date, 01 JUL 99 / Filed date, 16 AUG 02 

ADR TELEFONOS DE MEX S A SPONSORED ADR .0000 22078 000 0.00 220 78 Tax recoverable this period 
REPSTG SH ORD L 0.000 
SEDOL. 2881612 Pay date . 01 JUL 99 / Filed date 16 AUG 02 

Netherlands - USD 
ADR GUCCI GROUP N V SHS-N Y REGISTRY 0000 1,04000 0.00 000 1,040.00 Tax recoverable last period 

0.000 
SEDOL, 2385824 Pay date, 26 JUL 99 / Filed date : 16 FEB 00 

ADR GUCCI GROUP N V SHS-N Y REGISTRY 0000 1,040.00 000 0.00 1 .040 00 Tax recoverable this period 
0.000 

SEDOL 2385824 Pay date, 26 JUL 99 / Filed date . 29 DEC 04 

Spain - EUR 
ENDESA SA EUR1 2 .0000 134.79 000 0.00 134.79 Tax recoverable last period 

0.000 
SEDOL: 5271782 Pay clate- 04 JAN 99 / Filed date, 20 MAY 99 

ENDESA SA EUR1 2 .0000 145.25 000 0.00 145 25 Tax recoverable this period 
0000 

SEDOL, 5271782 Pay date, 04 JAN 99 / Filed date . 20 MAY 99 



1 JAN 04 31'Dkb',64~ 

Page 18 of 31 * Income & Expense Detail - Base Currency 
Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 

Equities 

United Kingdom - GBP 
SMITH(DS)HLDGS ORD 20P 0000 160 .00 0.00 0.00 160 00 Tax recoverable last period 

0.000 
SEDOL 0816122 Pay date, 08 AUG 94 

SMITH(DS)HLDGS ORD 20P 0000 171 .60 0 .00 0.00 171 .60 Tax recoverable this period 
0 .000 

SEDOL: 0816122 Pay date, 08 AUG 94 Filed date : 12 MAR 04 

Total common stock 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 
53.79 0.00 8.06 45.73 Received this period 
000 0.00 0.00 0.00 Broker commissions recaptured 

1,573.02 0.00 0.00 1,573.02 Tax recoverable last period 
1,593.47 0.00 0.00 1,593.47 Tax recoverable this period 

0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 
74.24 0.00 U .0ti 66.1d tamed income 

Total equities 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 
53 .79 0.00 8.06 45.73 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 

1,573.02 0.00 0.00 1,573.02 Tax recoverable last period 
1,593.47 0.00 0.00 1,593.47 Tax recoverable this period 

0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this perlod 
0.00 0.00 0.00 0.00 Income sold this period 
74.24 0.00 8.u6 66.1a Earned income 

Cash and cash equivalents 

Cash 

Indonesia - IDR 
WRITE OFF INCREMENTAL BALANCE .0000 - 0 .01 000 0.00 - 0.01 Received this period 

0000 

Northern Trust Generated by Northem Trust from periodic data on 25 Jan 05 
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Income & Expense Detail - Base CulTency Page 19 of 31 

Description Rate Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 
Income 
Cash and cash equivalents 

Total cash 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 
0.01 0.00 0.00 0.01 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 
0.01 0.00 O.UU U.U1 Earned income 

Total cash and cash equivalents 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 
0.01 0.00 0.00 0.01 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 
0.01 U.uU O.UU - 0.U1 Earned inc e 

Total Income 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

53.78 0.00 8.06 45 .72 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 

1,573.02 0.00 0.00 1,573.02 Tax recoverable last period 
1,593.47 0.00 0.00 1,593.47 Tax recoverable this period 

0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

0.00 8.06- 66.17 Earned Income 
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Funding & Disbursement Summary 
Transaction amount Realized galn/loss 

Page 20 of 31 

Transaction type Receipts Disbursements Market value Cost Cost on gain/loss Market Translation Total 

Interportfolio Transfers Out 000 2,07099 0.00 000 2,070.99 000 000 0.00 
0.00 

0.136 Z60.2 . . . . . . . . . . . . . . . . . . . . . . . . . . . q..00 
Q, M! I M i f 'A ; 
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Page 21 of 31 Funding & Disbursement Detail 
Interportfolio Transfers Out 

TQtal--.~'- :~ ' . 
. 

, 
, , 

. . . . 11 
1 1 :~ . . . . . 11 .1, .1 . 1 1 . . 1 ~11 ~ I I I - ~ .~ ~ ~'! . ~ . . . ]~ : : ~ : . : : b : : '' . : " 1 :~'t . . . . . . . . . . 

Northern Trust Generated by Northern Trust from period1c data on 25 Jan 05 

Value date 
T 0 Entry date 
S=,dosc[' 

ion Realized gain/loss 
Asset ID n desLcription Market value Cost Transaction amount Market Translation Total 

27 Fab 04 FUNDS TRANSFERRED TO A/C 26-02172 TRANSFER 000 0 .00 2,02534 0 .00 0.00 0 .00 
27 Feb 04 CASH PER CLIENT DIRECTION 

27 May 04 FUNDS TRANSFERRED TO A/C 26-02172 TRANSFER 0.00 0 .00 - 45 .65 000 0 .00 0.00 
27 May 04 CASH PER CLIENT DIRECTION 

Total Interportfollo transfers out 0.00 0 .00 2,070.99 0 .00 0 .00 0 .00 



Total Equities 0100 0.00 0 .00 0.00 
0 .00 

iot~l 
. . . . . . . .. . . . . . . . . . . . . . . . . . . 

000 C, 
'fatal Payrr~ent Income 

Northern Trust Generated by Northem Trust from periodic data on 25 Jan 05 . 
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Capital Change Detail Page 22 of 31 

Realized gain/loss 
Onainal security description/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

V - Equities 
Brazil 

15 Apr 04 ##VALE RIO DOCE /CIA 0 .00 1000 for 1 000 0 00 COMPANHIA VALE 00 SHAREHOLDE 30109/2049 0 .00 0 .00 
DEBENTURES #349902U CUSIP ASSET TRANSFER SEDOL BOlIX91 O.QO 
P96609AF2 13,000000 
13,000000 

Total Brazil 0 .00 0 .00 0 .00 0.00 
0.00 
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Other Corporate Actions Page 23 of 31 

Value Date Transaction deata 
rn-tFy=ate Security clescription Transaction amount Cost Market value Realized gainAoss 
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Foreign Exchange Gain/Loss Summary 
Settled 

Page 24 of 31 

Realized 
Currency Market value bought Book value bought Market value sold Book value sold translation gain/loss 

Brazilian real 0 .00 0.00 - 45 .65 - 4565 0.00 

Euro 000 000 2,025 .34 2,025 .34 0 .00 

United States dollar 2,07099 2,070.99 0.00 0.00 0 .00 

Total settled 1,2,6740.99 70 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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Page 25 of 31 Foreign Exchange Gain/Loss Detail 
Settled 

Curren te Local amount Base market value Realized translation gain/loss u~ Exchanae Ra 
ff Uou ~-rom~ Trade Date oug boug rurchases 

8'ett-le-Fa-te Transaction description ~old Sold Sold Sold Cost om sales 

23 Feb 04 FX DEAL TRANSACTED ON 23 FEB 2004 USD USD 1.0000000 2,02534 2,02534 2,025.34 0.00 
24 Feb 04 EUR EX RATE 1 255 WITH EUR .7968144 - 1,61382 2,02534 2,025,34 0.00 

NORTHERN TRUST CHICAGO 
I Apr 04 FX DEAL TRANSACTED ON 01 APR 2004 USD I USD 1 0000000 45 .65 45.65 4565 0.00 
1 Apr 04 BRIL EX.RATE 0,3424658 WITH BANCO BRL 2.9198248 - 133.29 - 4565 - 45 .65 0.00 

DE BOSTON, SAO PAULO 
. . . . . . 2 .0 Tot:1 .::,tt1ad purchases~ . . . . . . . 2~070.9111 :i: N! t.!,!f ::J 

TO t ad sales 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 



Belgium Belgian franc BEF 29.67805000 7.20% 

Belize Belize dollar BZD 1.98000000 0.00% 

Bermuda Bermudian dollar BIVID 1.00000000 0.00% 

Bhutan Brutan ngultrum BTN 43.47000000 n1a 

Bolivia Bolivian boliviano BOB 804100000 3.08% 

Bosnia and Hersegovina Bosnia and Herzegovina convertible marks BAM 1 .43890000 7.53% 

Botswana Botswana pula BWP 4.26803240 3.71% 

Brazil Brazilian real BRL 2,65600000 7.94% 

Bulgaria Bulgarian new lev BGN 1 .43840000 7.25% 

Burundi Burundi franc BIF 1,060.00000000 90000% 

Canada Canadian dollar CAD 1.19815000 - 7.28% 

Cayman Islands Cayman Islands dollar KYD 0.82480000 0.00% 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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* Foreign Exchange Rates to USD Page 26 of 31 

Currency 
Country Currency symbol Exchange rate % change 

CSD 5830350000 n/a 

Albania Albanian lek ALL 9235000000 1320% 

Algeria Algerian dinar DZD 7209500000 0.61% 

Angola Angolan kwanza AOA 8572395000 n/a 

Argentina Argentine austral ARA 2.97250000 1 .36% 

Argentina Argentine peso ARS 2.97250000 1,36% 

Aruba Aruban guilder AWG 1.79000000 0.00% 

Australia Australian dollar ALID 1 .27567290 3.88% 

Austria Austrian shilling ATS 10.12345000 720% 

Azerbai)an AzerbaUanian manat AZIVI 4 .915.50000000 n/a 

Bahamas Bahamian dollar BSD 1 00000000 0.00% 

Bahrain Bahraini dinar BHD 037700000 000% 

Bangladesh Bangladesh taka BDT 5968500000 1 .38% 

Barbados Barbados dollar BBD 2.00000000 0.50% 

Belgium Belgian financial franc BEL 29.67805000 - 7.20% 



Currency 
Country Currency symbol Exchange rate % change 

Central French African franc (BCEAO) Central French African franc (BCEAO) XOF 482.58745000 7.20% 

Central French African franc (BEAC) Central French African franc (BEAC) XAF 482.23000000 7.27% 

Chile Chilean peso CLP 555 75000000 6 .211% 

China Chinese yuan renminbl CNY 8.27650000 0.00% 

Colombia Colombian peso COP 2,352.50000000 15.37% 

Comores Comoro franc KMF 361 .94060000 n/a. 

Costa Rica Costa Rican colon CRC 458.60000000 9.54% 

Croatia Croatian kuna HRK 5.63335000 7.06% 

Cyprus Cypriot pound CYP 0.42650000 8.23% 

Czech Republic Czech koruna CZK 22.33030000 13.03% 

Democratic People's Republic of Korea North Korean won KPW 220000000 0.00% 

Denmark Danish krone DKK 5.47255000 7.29% 

East Caribbean dollar East Caribbean dollar XCD 2.70000000 1.12% 

Ecuador Ecuadorian sucre ECS 25,000.00000000 0.00% 

Egypt Egyptian pound EGP 6.07000000 1 .54% 

El Salvador El Salvador colon Svc 8.75200000 000% 

Eritrea Eritrea nakfa ERN 1350000000 n/a 

Estonia Estonian kroon EEK 11 .51115000 720% 

Ethiopia Ethiopian birr ETB 8.60000000 n/a 

Euroland Region Euro EUR 0.73569980 7.20% 

Europe Region European currency unit (E C.U .) XEU 0.73569980 7.20% 

Finland Finnish markka FIM 4.37430000 7.20% 

France French franc FRF 4.82585000 7.20% 

Gambia Gambia dalasl GMD 2950000000 n/a 

Germany German deutsche mark DEM 1.43890000 7.20% 

Ghana Ghana cedl GHC 9,000.00000000 1 .69% 

Greece Greek drachma GRD 250.68975000 7.20% 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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Currency 
Country Currency symbol Exchange rate % change 

Guatemala Guatemalan quetzal GTO 7.74750000 340% 

Guinea Guinea franc GNIF 2,805 00000000 n/a 

Hong Kong Hong Kong dollar HKD 7.77270000 0.12% 

Hungary Hungarian forint HUF 180 72465000 12.87% 

Iceland Iceland krona ISK 6147500000 1329% 

India Indian rupee INR 4347000000 4.72% 

Indonesia Indonesian rupiah [DR 9,282 50000000 1021% 

Ireland Irish pound IEP 057940780 - 7 .20% 

Israel New Israeli shekel ILS 4 .32000000 1 .71% 

Italy Italian lira ITIL 1,424 .51350000 7.20% 

Jamaica Jamaican dollar JMD 61 .00000000 2.01% 

Japan Japanese yen JPY 102 .47000000 4.39% 

Jordan Jordanian dinar JOID 0.70900000 0.00% 

Kazakhstan Kazakhstan tenge KZT 129 .96000000 9.28% 

Kenya Kenyan shilling KIES 78 .65000000 349% 

Kuwait Kuwaiti diner KWD 029480000 0.14% 

Lao People's Democratic Republic Laotian kip LAK 7,842 00000000 n/a 

Latvia Latvian lats LVIL 0.51280000 3.83% 

Lebanon Lebanese pound LBP 1,513.50000000 0.03% 

Lesotho Lesotho loti LSL 563375000 46338% 

Liberia Liberian dollar LRD 47.00000000 1.08% 

Lithuania Lithuanian litas LTL 2.54030000 - 7 .19% 

Luxembourg Luxembourg franc LUF 2967805000 - 7 .20% 

Madagascar Malagasy franc MGF 9,275.00000000 40000% 

Malawi Malawi kwacha MWK 108.00000000 0.93% 

Malaysia Malaysian ringgit MYR 3.80000000 000% 

Maldives Maldives rufiyaa MVR 12.80000000 n/a 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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Currency 
Country Currency symbol Exchange rate % change 

Malta Maltese lira MTL 0.31945000 6.65% 

Mauritania Mauritania ouguiya MRO 261 .64000000 n/a 

Mauritius Mauritius rupee MUR 28.1800 0000 7.56% 

Mexico Mexican peso MXN 11 .14700000 0.80% 

Morocco Moroccan dirham MAD 8.23950000 6.18% 

Mozambique Mozambique metical MZM 18,603.51500000 rVa 

Namibia Namibian dollar NAD 5.63375000 15.68% 

Netherlands Netherlands guilder NLG 1 .62125000 7.21% 

Netherlands Antilles Netherlands Antillean guilder ANG 1 .79000000 0.56% 

New Zealand New Zealand dollar NZD 1 .38446630 9.10% 

Nigeria Nigerian naira NGN 133 15000000 4.59% 

Norway Norwegian krone NOK 6.05665000 8.96% 

Oman Rial Omani OMR 0.38500000 000% 

Pakistan Pakistan rupee PKR 59.42500000 3.55% 

Panama Panamanian balboa PAB 1 .00000000 0.00% 

Papua New Guinea Papua New Guinea kina PGK 3.05880000 6.58% 

Peru Peruvian nuevo sol PEN 3.27900000 5.34% 

Philippines Philippine peso PHP 56.12500000 1.09% 

Poland Polish zloty PLN 2.99540000 19.97% 

Portugal Portuguese escudo PTE 147 .49460000 7.20% 

Qatar Qatari rial OAR 364020000 002% 

Republic of Korea South Korean won KRW 1,035 20000000 13.12% 

Republic of Moldova Moldovan leu MDL 12.37500000 5.53% 

Romania Romanian lau ROL 28,979 .22090000 11.10% 

Russia Russian ruble (new) RUB 27.720DO000 9.17% 

Rwanda Rwanda franc RWF 554.05000000 n/a. 

Sao Tome and Principe Sao Tome and Principe dobra STD 9 .058 .00000000 4.11% 
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Currency 
Country Currency symbol Exchange rate % change 

Saudi Arabia Saudi riyal SAR 3.75070000 0.01% 

Singapore Singapore dollar SGD 1.63240000 3.88% 

Slovakia Slovak koruna SKK 28.49660000 12.69% 

Slovenia Slovenia tolar SIT 176.28000000 6.13% 

South Africa South African rand ZAR 5.63375000 1560% 

Spain Spanish peseta ESP 122.41015000 7.20% 

Sn Lanka Sri Lankan rupee LKR 104 .47500000 776% 

Swaziland Swaziland lilangen] SZL 5.63375000 14.77% 

Sweden Swedish krona SEK 6.64540000 7.64% 

Switzerland Swiss franc CHF 1.13710000 8.06% 

Syrian Arab Republic Syrian pound SYP 52.21000000 n/a 

SDR International Monetary Fund (I M F .) SDR International Monetary Fund (I.M F) XDR 0.64525000 4.09% 

Taiwan New Taiwan dollar TWD 31.69000000 6.66% 

Thailand Thai baht THB 3885000000 1.95% 

The Former Yugoslav Rep. of Macedonia Macedonian denar MKID 46.45000000 4.32% 

Trinidad and Tobago Trinidad and Tobago dollar TTD 6.22500000 1 .22% 

Tunisia Tunisian dinar TND 1.20180000 1.00% 

Turkey Turkish lira TRIL 1,348,500 00000000 4.02% 

Turkey Turkish Lira TRY 1 .34850000 n/a 

Uganda Uganda shilling UGX 1,737.50000000 - 10 .30% 

Ukraine Ukrainian hryvnia UAH 531000000 rita 

United Arab Emirates United Arab Emirates dirham AED 3.67280000 26728% 

United Kingdom British pound sterling GBP 052086050 - 6.76% 

United Republic of Tanzania Tanzanian shilling TZS 1,040.00000000 900.00% 

Uruguay Uruguayan peso uruguayo UYU 26.40500000 - 9.93% 

Venezuela Venezuelan bolivar VEB 2,578.28620000 - 9.59% 

Viet Nam Vietnamese dong VIND 15,773 .00000000 0.84% 



Currency 
Country Currency symbol Exchange rate % change 

Yemen Yemeni rial YER 185 .71000000 n/a 

Zambia Zambian kwacha ZIVIK 4,700 00000000 3.30% 

Zimbabwe Zimbabwe dollar ZWD 5,729.27000000 595 .30% 
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Account Name 
FREEDOM FORUM FOUNDATION RICE HALL JAMES & ASSOCIATES 

Account Number 
2613763 

Questions? 
If you have any questions about this report, call your 
Northern Trust account administrator. 

A Federal regulation allows certain clients to re uest 
information regarding the time of day that inves-71ment 
activity occurred in their accounts . if you require such 
information, please call your Relationship Mbnager. 

The Northern Trust Company hereby certifies to the 
best of Its knowledge that this report Is a complete d OAA~Zad 
and accurate reflection of Its records. '~)/A+Senlor Vice President 
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:Account P6 efit'- 
ICE, HALL-SL~- . 'AccoUnt:Name'*ZZFREEDOM FORUM -R 

1 JAN .04'- 3111DEC 04'~ . . . 

Change in Book and Market Value Page 1 of 62 

Cost Market value For more information 

Opening balance 10,248,615 39 12,800,043.10 

Interportfolio transfers out 12,790,795 94 12,790,795 94 See funding & disbursement summary 

Security deliveries . 669,549.88 - 840,927.50 See funding & disbursement summary 

Total disbursements 13,460,345 82 13,631,723 .44 See funding & disbursement summary 

Income received 76,30344 75,303 .44 See income & expense summary, cash activity detail 

Expenses paid 106,35400 - 106,354.00 See Income & expense summary 

Unrealized gairvloss change 0.00 2,551,427.71 See asset summary 

Unrealized gam/loss on security movements 0.00 171,377.62 See funding & disbursement summary 

Realized gain/loss 3,247,740 32 3,247,740.32 See realized gain/loss summary 

Accrued Income change - 287.78 287.78 See income & expense summary 

Return of capital - 887.50 887.50 See capital change detail 

Closing balance 3,78405 3,784.05 



. . . .. . ..... . . .. ... . . 7~r- - -77 

nnber~ n Vid me n 
0 FREEDOM' Acc unt- ame*ZZ FORUM RICE ,HALL-SL 

1 JA~ 04 31 'DEC 94 

* Change in Cash Value Page 2 of 62 

Market value Cost For more information 

Opening balance 411,57223 411,57223 

Interportfollo transfers out 12,790,795 94 12,790,795.94 See funding & disbursement summary 

Total disbursements 12,790,795 94 12,790,795 94 See funding & disbursement summary 

Income received 75,303.44 75,303 .44 See Income & expense summary, cash activity cletall 

Expenses paid 106,35400 106,354.00 See Income & expense summary 

Securities bought 5,747,232 03 5,747,232.03 See investment transaction summary 

Securities sold 18,158,496 29 18,158,496 .29 See investment transaction summary 

Closing balance 98999 989.99 
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Total Cost Incl . Accruals 3,784.05 
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3 en 'Account num er' 
Account'Name FORUM -RICE HALL~SL, 

31 DEC'2004,,, 

Asset SUMMUY 
Unrealized gain/loss 

Page 3 of 62 

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

Equities 
Common stock 

United States - USD 2,09000 0 .00 0.00 0.00 0.00 000 2,090.00 55.232% 

Total common stock 2,090.00 0 .00 0.00 0 .00 0 .00 0.00 2,090 .00 55.232% 

Total equities 2,090.00 0 .00 0.00 0 .00 0.00 0.00 2,090 .00 55.232% 

Cash and Cash Equivalents 
Short term investment funds 
Short Term Investment Funds 70406 989.99 98999 000 0.00 000 1,694.05 44.768% 

Total short term Investment funds 704.06 989.99 989.99 0.00 0.00 0.00 1,694.05 44.768% 

Total cash and cash equivalents 704.06 989.99 989.99 0.00 0.00 0.00 1,694.05 44.768% 

Total Unrealized Gains 0.00 

Total Unrealized Losses 0.00 
I - ZZ Z 

Total 2,~94,06 98agg 989.99 Ono . 110.000% "' : :1117 .. . . - %` 1, 1, . ;, ., 



989.99 704.06 989.99 989.99 0.00 0.00 0.00 

Total Cash and Cash Equivalents 

989.99 704.06 989.99 989.99 0.00 0.00 0.00 

r 
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Asset Detail - Base Currency Page 4 of 62 

Descrii)tion/Asset ID Exchange rate/ Accrued 
Unrealized gainAoss 

Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

r - Equities 

Common stock 
United States - USD 

TUPPERWARE CORP COM CUSIP: 899896104 
000 207200000 2,090.00 000 0.00 000 0.00 0.00 

Total USD 2,090.00 0.00 0.00 0.00 0.00 0.00 

Total United States 2.090.00 0.00 0.00 0.00 0.00 0.00 

Total Common Stock 

0.00 2,090.00 0.00 0.00 0.00 0.00 0.00 

Total Equities 

0.00 2,090.00 0.00 0.00 0.00 0.00 0.00 

I Inrealized gainAoss 
Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
USD - UNITED STATES DOLLARS 

1 0000000 70406 98999 98999 0.00 0.00 0.00 

Total short term investment funds - all currencies 704.06 989.99 989.99 0.00 0.00 0.00 

Total short term investment funds - all countries 704.06 989.99 989.99 0.00 0.00 0.00 

Total Short Term Investment Funds 
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Page 5 of 62 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizati on/Accretio n Realized 
Asset 113 Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 
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United States - USD 
16 Jun 04 ACUITY BRANDS INC COM 975000 25,053.89 .000 25,053.89 0.00 0.00 0.00 

21 Jun 04 CUSIP. 00508Y102 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 25646300 

USA / 48 75 

17 Jun 04 ACUITY BRANDS INC COM 590000 15,148.19 .000 15,148.19 000 0.00 0.00 

22 Jun 04 CUSIP. 0050BY102 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 25624900 

USA / 29 50 

18 Jun 04 ACUITY BRANDS INC COM 975000 25,62125 .000 25,621 .25 0.00 0.00 0.00 

23 Jun 04 CUSIP. 00508Y102 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 26.228200 

USA / 48.75 

21 Jun 04 ACUITY BRANDS INC COM 573000 15,029 .39 .000 15,029.39 000 0~00 0.00 

24 Jun 04 CUSIP. 00508Y102 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 26.179300 

USA / 28.65 

22 Jun 04 ACUITY BRANDS INC COM 1,140.000 30,196 .55 .000 30,19655 0.00 0.00 0.00 

25 Jun 04 CUSIP. 00508Y102 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 26.438200 

USA / 57.00 

23 Jun 04 ACUITY BRANDS INC COM 370000 10,03784 .000 10,037 .84 0.00 0.00 0.00 

28 Jun 04 CUSIP, 00508YI02 
Settled BEAR, STEARNS, SECURITIES CORP / 18 50 27.079300 

24 Jun 04 ACUITY BRANDS INC COM 417.000 11,28836 .000 11,288 .36 0.00 0.00 0.00 

29 Jun 04 CUSIP. 00508Y102 
Settled BEAR, STEARNS, SECURITIES CORP / 20 85 27020400 

16 Jul 04 ACUITY BRANDS INC COM 624000 14,99896 .000 14,998 .95 0.00 0.00 0.00 

21 Jul 04 CUSIP 0050BY102 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 23986800 

USA / 31 20 

19 Jul 04 ACUITY BRANDS INC COM 1,050.000 25,11170 .000 25,111 .70 0.00 0.00 0.00 

22 Jul 04 CUSIP. 0050BY102 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 23865900 

USA / 52 50 
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rr-adeStatus gro-ker/Commission Price Principal Accrued Interest Cost Market Translation Total 
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Equities 

Common stock 



Equities 

20 Ju: 04 ACUITY BRANDS INC COM 1,236 .000 29,900.45 .000 29,900.45 000 0 .00 0 .00 
23 Ju 04 CUSIP . 00508Y1102 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 24141300 

USA / 61 .80 

12 May 04 BIG LOTS INC COM 5,460.000 70,332 .44 .000 70,332 .44 0.00 0.00 000 
17 May 04 CUSIP: 089302103 
Settled MCDONALD AND COMPANY 273 00 12831400 

13 May 04 BIG LOTS INC COM 3,200000 41,07232 .000 41,07232 0.00 000 0.00 
18 May 04 CUSIP. 089302103 
Settled MCDONALD AND COMPANY 160 00 12.785100 

14 May 04 BIG LOTS INC COM 2,000000 25,646 .40 .000 25,64640 0.00 0.00 0.00 
19 May 04 CUSIP. 089302103 
Settled MCDONALD AND COMPANY 100 00 12773200 

17 May 04 BIG LOTS INC COM 1,155000 15,04584 .000 15,04584 000 0.00 0.00 
20 May 04 CUSIP: 089302103 
Settled MCDONALD AND COMPANY / 57 75 12976700 

18 May 04 BIG LOTS INC COM 760.000 10,09759 000 10,097.59 0,00 000 0.00 
21 May 04 CUSIP: 089302103 
Settled MCDONALD AND COMPANY / 38 00 13236300 

19 May 04 BIG LOTS INC COM 2,045.000 27,736.34 000 27,736.34 000 0.00 0.00 
24 May 04 CUSIP. 089302103 
Settled MCDONALD AND COMPANY / 102 25 13513000 

2 Jan 04 BORLAND SOFTWARE CORP COM 1,530000 15,276 .29 .000 15,27629 0.00 0.00 0.00 
7 Jan 04 CUSIP, 099849101 
Settled PACIFIC GROWTH EQUITIES / 76 50 9934500 

6 Jan 04 BORLAND SOFTWARE CORP COM 9,450.000 95,29475 .000 95,294 .75 0.00 0.00 0.00 
9 Jan 04 CUSIP: 099849101 
Settled SOUTHWEST SECURITIES / 472 50 10.034100 

29 Mar 04 CBRL GROUP INC COM STK 1,820.000 71,002 .75 .000 71,002 .75 0.00 0.00 0.00 
I Apr 04 CUSIP: 12489V106 
Settled FIRST CLEARING U-C / 91 00 38962500 

30 Mar 04 CBRL GROUP INC COM STK 910.000 35,80886 .000 35,808 .86 0.00 0.00 0.00 
2 Apr 04 CUSIP: 12489V106 
Settled FIRST CLEARING LLC / 45 50 39300400 

31 Mar 04 CBRL GROUP INC COM STK 2,340.000 92,69957 .000 92,699 .57 000 0.00 0.00 
5 Apr 04 CUSIP: 12489V106 
Settled RAYMOND JAMES / 117 00 39.565200 
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Equities 
1 Apr 04 CBRL GROUP INC COM STK 1,170.000 46,654.34 .000 46,65434 0.00 0.00 0.00 
6 Apr 04 CUS(P: 12489VIO6 
Settled MORGAN KEEGAN AND COMPANY 158 50 39825500 

2 Apr 04 CBRL GROUP INC COM STK 460.000 18,524.20 .000 18,524.20 000 0.00 0.00 
7 Apr 04 CUSIP. 12489V106 
Settled MORGAN KEEGAN AND COMPANY 23 .00 40220000 

15 Mar 04 CSG SYS INTL INC COM 1,800.000 25,619 .40 .000 25,619.40 000 000 0.00 
18 Mar 04 CUSIP: 126349109 
Settled SOUTHWEST SECURITIES / 90 .00 14.183000 

16 Mar 04 CSG SYS INTL INC COM 2,160000 30,787 .34 000 30,787.34 000 0.00 0.00 
19 Mar 04 CUSIP, 126349109 
Settled SOUTHWEST SECURITIES / 108 00 14203400 

17 Mar 04 CSG SYS INTL INC COM 1,400.000 20.07446 .000 20,074.46 000 0.00 0.00 
22 Mar 04 CUSIP. 126349109 
Sealed SOUTHWEST SECURITIES / 70 .00 14288900 

18 Mar 04 CSG SYS INTL INC COM 4,340000 71,33701 .000 71,337.01 0.00 0.00 0.00 
23 Mar 04 CUSIP. 126349109 
Settled SOUTHWEST SECURITIES / 217.00 16 .387100 

25 Mar 04 CSG SYS INTL INC COM 1,240,000 20,461 .12 .000 20,461 .12 0.00 0.00 0.00 
30 Mar 04 CUSIP. 126349109 
Settled SOUTHWEST SECURITIES / 62 .00 16450900 

26 Mar 04 CSG SYS INTL INC COM 1,500000 25,048.95 000 25,04895 000 0.00 0.00 
31 Mar 04 CUSIP. 126349109 
Settled SOUTHWEST SECURITIES / 75 00 16 .649300 

29 Mar 04 CSG SYS INTL INC COM 930000 15,52430 .000 15,524,30 000 0.00 0.00 
1 Apr 04 CUSIP: 126349109 
Settled SOUTHWEST SECURITIES / 46 50 16642800 

30 Mar 04 CSG SYS INTL INC COM 900000 15,21630 000 15,21630 0.00 0.00 0.00 
2 Apr 04 CUSIP. 126349109 
Settled SOUTHWEST SECURITIES / 45 00 16857000 

31 Mar 04 CSG SYS INTL INC COM 900,000 15,424 .56 .000 15,424.56 0.00 0.00 0.00 
5 Apr 04 CUSIP. 126349109 
Sealed SOUTHWEST SECURITIES / 45 00 17088400 

1 Apr 04 CSG SYS INTL INC COM 330000 5,71181 .000 5,711 .81 0.00 000 0.00 
6 Apr 04 CUSIP. 126349109 
Settled SOUTHWEST SECURITIES 116.50 17 .258500 
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Equities 

21 Apr 04 DELTA & PINE LD GO COM COM 620.000 15,034.88 .000 15,034 .88 0.00 0.00 0.00 
26 Apr 04 CUSIP : 247357106 
Settled MERRILL LYNCH PIERCE FENNER & SMITH / 24.199800 

31 .00 

22 Apr 04 DELTA & PINE LD GO COM COM 1,680000 41,06424 .000 41,064 .24 0.00 0.00 0.00 

27 Apr 04 CUSIP: 247357106 
Settled MERRILL LYNCH PIERCE FENNER & SMITH / 24393000 

8400 

23 Apr 04 DELTA & PINE LD GO COM COM 420000 10,17097 .000 10,170 .97 000 0.00 0.00 

28 Apr 04 CUSIP. 247357106 
Settled MERRILL LYNCH PIERCE FENNER & SMITH / 24.166600 

2100 

26 Apr 04 DELTA & PINE LD GO COM COM 630000 15,59804 .000 15,598 .04 000 0.00 0.00 

29 Apr 04 CUSIP: 247357106 
Settled UBSMARBURG SECURITIES LLC NEW YORK\ / 24.708800 

31 .50 

27 Apr 04 DELTA & PINE LD GO COM COM 1,200.000 30,37392 .000 30,373 .92 0.00 0.00 0.00 
30 Apr 04 CUSIP: 247357106 
Settled UBSIWARBURG SECURITIES LLC NEW YORK\ / 25.261600 

60.00 

28 Apr 04 DELTA & PINE LD GO COM COM 820.000 20,179 .13 .000 20,179 .13 0.00 0.00 0.00 

3 May 04 CUSIP. 247357106 
Settled NATIONAL FINANCIAL SERVICES / 41 .00 24.558700 

29 Apr 04 DELTA & PINE LD GO COM COM 840000 20,510 .78 000 20,510 .78 0.00 0.00 000 
4 May 04 CUSIP. 247357106 
Settled NATIONAL FINANCIAL SERVICES / 42 00 24367600 

30 Apr 04 DELTA & PINE LD CO COM COM 840.000 20,551 .44 .000 20,551 .44 0.00 0.00 0.00 
5 May 04 CUSIP. 247357106 
Settled CANTOR FITZGERALD & GO / 42 00 24416000 

3 May 04 DELTA & PINE LD GO COM COM 630.000 15,38643 000 15,386 .43 0.00 0.00 000 
6 May 04 CUSIP. 247357106 
Settled CANTOR FITZGERALD & GO / 31 .50 24 .372900 

4 May 04 DELTA & PINE LD GO COM COM 600000 14,75376 000 14,753 .76 000 0.00 0.00 

7 May 04 CUSIP* 247357106 
Settled CANTOR FITZGERALD & GO / 30 00 24.539600 

29 Jul 04 DOMINOS PIZZA INC COM 3,000.000 40,109 .40 .000 40,109 .40 0.00 0.00 0.00 

3 Aug 04 CUSIP. 25754A201 
Settled BEAR, STEARNS, SECURITIES CORP 1150 .00 13319800 
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10 Aug 04 DOMINOS PIZZA INC COM 801000 11,12861 000 11,128.61 0.00 0.00 0.00 
13 Aug 04 CUSIP. 25754A201 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 13 .843400 

BARNEY / 40 05 

30 Jul 04 ENERSYS COM COM 11,420.000 143,28788 .000 143,287.88 0.00 0.00 0.00 
4 Aug 04 CUSIP' 29275Y102 
Settled LEHMAN BROTHERS INC / 571 00 12.497100 

19 May 04 GARTNER GROUP INC NEW CL A COM 12,310000 148,751.58 .000 148,751.58 0.00 0.00 0.00 
24 May 04 CUSIP, 366651107 
Settled LYNCH JONES & RYAN / 615 50 12.033800 

22 Jan 04 HUGHES SUP INC COM 800000 38,60000 .000 38,600 .00 0.00 000 Q.00 
28 Jan 04 CUSIP. 444482103 
Settled LEHMAN BROTHERS INC 48.250000 
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30 Jul 04 DOMINOS PIZZA INC COM 1,460 .000 20,08128 000 20,081 .28 0 .00 0 .00 0 .00 
4 Aug 04 CUSIP . 25754A201 
Settled BEAR, STEARNS, SECURITIES CORP / 73 .00 13 .704300 

2 Aug 04 DOMINOS PIZZA INC COM 365000 5,017.33 .000 5,017.33 0.00 0.00 0.00 
5 Aug 04 CUSIP. 25754A201 
Settled BEAR, STEARNS, SECURITIES CORP / 18 .25 13696100 

3 Aug 04 DOMINOS PIZZA INC COM 3.580.000 50,22991 000 50,229.91 0.00 0.00 0.00 
6 Aug 04 CUSIP 25754A201 
Settled CITIGROUP GLOBAL MARKETS INCISMITH 13 .980700 

BARNEY / 179.00 

4 Aug 04 DOMINOS PIZZA INC COM 718000 10,049.42 .000 10,049 .42 0.00 0.00 0,00 
9 Aug 04 CUSIP: 25754A201 
Settled BEAR, STEARNS, SECURITIES CORP / 35 90 13 .946400 

5 Aug 04 DOMINOS PIZZA INC COM 1,077000 15,04020 .000 15,04020 0.00 0.00 0.00 
10 Aug 04 CUSIP. 25754A201 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 13.914900 

BARNEY / 53 .85 

6 Aug 04 DOMINOS PIZZA INC COM 1,444.000 20,096 .73 .000 20,096 .73 000 0.00 0.00 
11 Aug 04 CUSIP 25754A201 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 13-867400 

BARNEY / 72 20 

9 Aug 04 DOMINOS PIZZA INC COM 1,825000 25,05835 .000 25 .058.35 0.00 0.00 0.00 
12 Aug 04 CUSIP. 25754A201 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 13680600 

BARNEY 191.25 
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23 Jan 04 HUGHES SUP INC COM 1,000.000 49,35640 .000 49,35640 0.00 0.00 0.00 
28 Jan 04 CUSIP, 444482103 
Settled LEHMAN BROTHERS INC / 60 00 49.296400 

5 Feb 04 INTEGRATED CIRCUIT SYS INC COM NEW COM 2,600000 64,97868 000 64,978.68 0.00 0.00 0.00 
10 Feb 04 STK 
Settled CUSIP. 4581 1 K208 24.941800 

SOUTHWEST SECURITIES / 130 00 

6 Feb 04 INTEGRATED CIRCUIT SYS INC COM NEW COM 7,700.000 199,112.76 .000 199,112.76 000 0.00 0.00 
11 Feb 04 STK 
Settled CUSIP, 4581 1 K208 25.808800 

LEGG MASON WOOD WALKER INC / 385 00 

9 Jun 04 JOURNAL COMMUNICATIONS INC COM 12,604000 230,02300 .000 230,023.00 0.00 0.00 0.00 
15 Jun 04 CUSIP. 481130102 
Settled MORGAN STANLEY & CO INC. NEW YORK 18.250000 

10 Jun 04 JOURNAL COMMUNICATIONS INC COM 3,496000 65,344 .78 .000 65,3".78 0.00 0.00 0.00 
15 Jun 04 CUSIP, 481130102 
Settled MORGAN STANLEY & CO INC. NEW YORK 18.641300 

17480 

12 Jan 04 LAIDLAW INTL INC COM STK 720.000 10,15092 .000 10,150.92 0.00 0.00 0.00 
15 Jan 04 CUSIP. 5073OR102 
Settled FULCRUM GLOBAL PARTNERS U-C 36 00 14048500 

9 Mar 04 ODYSSEY HEALTHCARE INC COM 5,200000 100,717.76 000 100.717.76 0.00 0.00 0.00 
12 Mar 04 CUSIP- 67611VIO1 
Settled SOUTHWEST SECURITIES / 260 00 19 .318800 

10 Mar 04 ODYSSEY HEALTHCARE INC COM 2,080000 40,557 .71 000 40,557 .71 0.00 0.00 0.00 
15 Mar 04 CUSIP- 676llVlOl 
Settled SOUTHWEST SECURITIES / 104 00 19448900 

11 Mar 04 ODYSSEY HEALTHCARE INC COM 2,600.000 50,872 .12 .000 50,872 .12 0.00 0.00 0.00 
16 Mar 04 CUSIP- 67611VIOt 
Settled SOUTHWEST SECURITIES / 130 00 19.516200 

12 Mar 04 ODYSSEY HEALTHCARE INC COM 620.000 12,268.31 .000 12,26831 0.00 0.00 0.00 
17 Mar 04 CUSIP: 676llVlOl 
Settled SOUTHWEST SECURITIES / 31 .00 19.737600 

22 Mar 04 02 MICRO INTL 02 MICRO INTL LTD COM STK 1,750000 25,428.90 .000 25.42890 0.00 0.00 0.00 
25 Mar 04 CUSIP. G6797EI06 
Settled PIPER JAFFRAY INC / 87.50 14.480800 
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23 Mar 04 02 MICRO INTL 02 MICRO INTL LTD COM STK 4,420000 66,569 .62 .000 66,569.62 0 .00 000 000 
26 Mar 04 CUSIP. G6797EI06 
Settled PIPER JAFFRAY INC / 221 .00 15011000 

24 Mal 04 02 MICRO INTL 02 MICRO INTL LTD COM STK 990000 14,96009 .000 14,96009 000 000 0.00 
29 Mal 04 CUSIP. G6797E106 
Settled EDWARDS. A G. / 49 50 15061200 

25 Mar 04 02 MICRO INTL 02 MICRO INTL LTD COM STK 2,170.000 36,182.58 000 36,18258 0.00 0.00 0.00 
30 Mar 04 CUSIP. G6797EI06 
Settled EDWARDS A G / 108 50 16624000 

26 Mar 04 02 MICRO INTL 02 MICRO INTL LTD COM STK 2,100000 35,937.72 .000 35,937 .72 0.00 0.00 0.00 
31 Mar 04 CUSIP. G6797E106 
Settled EDWARDS. A.G . / 105.00 17 .063200 

29 Mar 04 02 MICRO INTL 02 MICRO INTL LTD COM STK 870000 15,290.08 .000 15,290 .08 0.00 0.00 0.00 
1 Apr 04 CUSIP. G6797EI06 
Settled SOUTHWEST SECURITIES / 43 50 17 .524800 

30 Mar 04 02 MICRO INTL 02 MICRO INTL LTD COM STK 1,400000 24,298 .96 .000 24,298 .96 0.00 0.00 0.00 
2 Apr 04 CUSIP. G6797E106 
Settled SOUTHWEST SECURITIES / 70.00 17.306400 

29 Oct 04 PERKINELMER INC COM 6,669.000 135,081 .93 .000 135,081 .93 000 000 0.00 
3 Nov 04 CUSIP. 714046109 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 20.205200 

USA / 333 45 

1 Nov 04 PERKINELMER INC COM 6,591 .000 137,674.79 .000 137,674.79 000 0.00 0.00 
4 Nov 04 CUSIP: 714046109 
Settled THOMAS WEISEL PARTNERS LLC / 329.55 20.838300 

5 Aug 04 PEROT SYS CORP CDT-CL A COM STK 2,075000 25,110.41 .000 25,11041 0.00 0.00 0.00 
10 Aug 04 CUSIP. 714265105 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 12,051400 

USA / 103.75 

6 Aug 04 PEROT SYS CORP CDT-CL A COM STK 1,248000 15,064 .86 .000 15,064 .86 0.00 0.00 0.00 
11 Aug 04 CUSIP. 714265105 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 12 .021200 

USA / 62 .40 

9 Aug 04 PEROT SYS CORP CDT-CL A COM STK 1,233000 15,072 .56 .000 15,07256 0.00 0.00 0.00 
12 Aug 04 CUSIP. 714265105 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 12.174300 

USA / 61 65 
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10 Aug 04 PEROT SYS CORP CDT-CL A COM STK 800000 10,02080 .000 10,02080 0.00 0.00 000 
13 Aug 04 CUSIP . 714265105 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 12476000 

USA 1 40 00 

11 Aug 04 PEROT SYS CORP CDT-CL A COM STK 806.000 10,050.82 000 10,050 .82 000 000 000 
16 Aug 04 CUSIP. 714265105 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 12.420000 

USA / 40 30 

12 Aug 04 PEROT SYS CORP CDT-CL A COM STK 808.000 10,04594 .000 10,045 .94 0.00 000 0.00 
17 Aug 04 CUSIP. 714265105 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 12 .383100 

USA / 40 40 

13 Aug 04 PEROT SYS CORP CDT-CL A COM STK 804000 10,03086 .000 10,030 .86 000 0.00 0.00 
18 Aug 04 CUSIP. 714265105 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 12426200 

USA / 40 20 

16 Aug 04 PEROT SYS CORP CDT-CL A COM STK 794,000 10,04315 .000 10,043 .15 000 0.00 0.00 
19 Aug 04 CUSIP. 714265105 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 12.598800 

USA / 39 .70 

17 Aug 04 PEROT SYS CORP CDT-CL A COM STK 774000 10,02640 .000 10,026 .40 000 000 0.00 
20 Aug 04 CUSIP. 714265105 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 12904000 

USA / 38.70 

18 Aug 04 PEROT SYS CORP CDT-CL A COM STK 1,140000 15,06487 .000 15,064 87 000 0.00 0.00 
23 Aug 04 CUSIP: 714265105 
Settled B 13.164800 

RILEY AND CO INC / 57 00 

19 Aug 04 PEROT SYS CORP CDT-CL A COM STK 764.000 10,025 .97 000 10,025.97 0.00 000 0.00 
24 Aug 04 CUSIP' 714265105 
Settled B 13073000 

RILEY AND CO. INC / 38 20 

20 Aug 04 PEROT SYS CORP CDT-CL A COM STK 1,140.000 15,050 .74 000 15,050.74 0.00 0.00 0.00 
25 Aug 04 CUSIP' 714265105 
Settled B 13152400 

RILEY AND CO. INC / 57.00 

23 Aug 04 PEROT SYS CORP CDT-CL A COM STK 378.000 5,032.16 .000 5,032.16 0.00 0.00 0.00 
26 Aug 04 CUSIP: 714265105 
Settled PIPER JAFFRAY INC / 18.90 13262600 
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24 Aug 04 PEROT SYS CORP CDT-CL A COM STK 752000 10,03544 000 10,035 .44 0 .00 0 .00 000 
27 Aug 04 CUSIP : 714265105 
Settled LEGG MASON WOOD WALKER INC / 37.60 13295000 

25 Aug 04 PEROT SYS CORP CDT-CL A COM STK 748000 10,027.31 .000 10,027 .31 000 0.00 0.00 

30 Aug 04 CUSIP: 714265105 
Settled MOGAVCEO LEE & CO INC / 37.40 13.355500 

26 Aug 04 PEROT SYS CORP CDT-CL A COM STK 372.000 5,031 34 000 5,031 .34 000 0.00 0.00 

31 Aug 04 CUSIP. 714265105 
Settled FIRST ANALYSIS SECURITIES CORP / 18 60 13.475100 

27 Aug 04 PE 
- 
ROT SYS CORP CDT-CL A COM STK 368000 5,01613 .000 5,016.13 0.00 0.00 0.00 

1 Sep 04 CUSIP: 714265105 
Settled JEFFERIES & COMPANY / 18 40 13580800 

30 Aug 04 PEROT SYS CORP CDT-CL A COM STK 1,119000 15,049 .21 000 15.04921 0.00 0.00 0.00 
2 Sep 04 CUSIP. 714265105 
Settled BEAR, STEARNS, SECURITIES CORP / 55 95 13398800 

31 Aug 04 PEROT SYS CORP CDT-CL A COM STK 1,897000 25,632.26 .000 25,632 .26 000 0.00 0.00 

3 Sep 04 CUSIP 714265105 
Settled BEAR, STEARNS, SECURITIES CORP / 94 85 13462000 

30 Sep 04 QUANTA SVCS INC COM 22,520000 129,490.00 .000 129,49000 000 0.00 0.00 
6 Oct 04 CUSIP, 74762E102 
Settled J.P . MORGAN SECURITIES INC 5750000 

1 Oct 04 QUANTA SVCS INC COM 870.000 - 5,04600 .000 5,046.00 0.00 000 000 
6 Oct 04 CUSIP: 74762E102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 5.750000 

4350 

4 May 04 SCHOLASTIC CORP COM 1,980000 57,631 .46 .000 57,63146 0.00 000 000 

7 May 04 CUSIP. 807066105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 29056800 

99 .00 

5 May 04 SCHOLASTIC CORP COM 1,530.000 44,93289 .000 44,932 .89 0.00 0.00 0.00 

10 May 04 CUSIP: 807066105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 29.317900 

7650 

6 May 04 SCHOLASTIC CORP COM 850.000 25,22953 000 25,229 .53 000 0.00 0.00 
11 May 04 CUSIP. 807066105 
Settled PRUDENTIAL EQUITY GROUP / 42 50 29631800 
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7 May 04 SCHOLASTIC CORP COM 1,190000 35,083-94 .000 35,083.94 0.00 0.00 0.00 
12 May 04 CUSIP : 807066105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 29432300 

5950 

10 May 04 SCHOLASTIC CORP COM 1,110.000 32,160 .92 .000 32,160.92 0.00 0.00 0.00 
13 May 04 CUSIP: 807066105 
Settled PRUDENTIAL EQUITY GROUP / 55 50 28923800 

11 Nov 04 SWIFT TRANSN INC COM 3,900.000 75,124 .92 .000 75,124.92 0.00 0.00 0.00 
16 Nov 04 CUSIP. 870756103 
Settled SCOTT & STRINGFELLOW INVESTMENT / 195 00 19.212800 

12 Nov 04 SWIFT TRANSN INC COM 3,840000 75,20794 000 75,207.94 000 0.00 0.00 
17 Nov 04 CUSIP: 870756103 
Settled SCOTT & STRINGFELLOW INVESTMENT / 192.00 19535400 

15 Nov 04 SWIFT TRANSN INC COM 2,920.000 57,289.52 .000 57,289.52 0.00 0.00 0.00 
18 Nov 04 CUSIP: 870756103 
Settled SCOTT & STRINGFELLOW INVESTMENT / 146 00 19 .569700 

7 Jan 04 TALBOTS INC COM 1,760.000 54,79637 .000 54,796.37 0.00 0.00 0.00 
12 Jan 04 CUSIP, 874161102 
Settled FIRST ALBANY CORPORATION / 88 00 31084300 

8 Jan 04 TALBOTS INC COM 3,060000 94.02615 .000 94,026.15 0.00 0.00 0.00 
13 Jan 04 CUSIP. 874161102 
Settled SANDERS MORRIS MUNDY 153 00 30677500 

9 Jan 04 TALBOTS INC COM 1,440.000 44,90510 000 44 .905 .10 0.00 0.00 0.00 
14 Jan 04 CUSIP: 874161102 
Settled SANDERS MORRIS MUNDY 72 00 31 .134100 

12 Jan 04 TALBOTS INC COM 2,740000 83,571 .10 .000 83,571 .10 0.00 0.00 000 
15 Jan 04 CUSIP 874161102 
Settled FIRST ALBANY CORPORATION / 137.00 30 .450400 

16 Aug 04 TETRA TECH INC NEW COM 606.000 10,04403 000 10,044 .03 0.00 000 0.00 
19 Aug 04 CUSIP: 88162G103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 16524300 

USA / 30.30 

17 Aug 04 TETRA TECH INC NEW COM 891.000 15,07581 .000 15,075 .81 0.00 0.00 0.00 
20 Aug 04 CUSIP: 88162G103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 16870100 

USA / 44.55 
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18 Aug 04 TETRA TECH INC NEW COM 580.000 10,039 .10 .000 10,039 .10 0.00 0.00 0.00 
23 Aug 04 CUSIP. 88162G103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 17.258800 

USA / 29 .00 

19 Aug 04 TETRA TECH INC NEW COM 1,450.000 25,042 .66 .000 25,042.66 0.00 0.00 0.00 
24 Aug 04 CUSIP: 88116213103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 17.220800 

USA / 72 .50 

20 Aug 04 TETRA TECH INC NEW COM 580.000 10,044.38 .000 10,044.38 0.00 0.00 0.00 
25 Aug 04 CUSIP: 881162131103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 17 .267900 

USA / 29 00 

23 Aug 04 TETRA TECH INC NEW COM 1,148000 20,06968 000 20,069 .68 0.00 0.00 0.00 
26 Aug 04 CUSIP. 88162G103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 17.432300 

USA / 57 .40 

24 Aug 04 TETRA TECH INC NEW COM 840.000 15,061 .37 .000 15,061 .37 0.00 0.00 0.00 
27 Aug 04 CUSIP: 88162G103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 17.880200 

USA / 42 .00 

25 Aug 04 TETRA TECH INC NEW COM 828.000 15,032.01 .000 15,032.01 0.00 0.00 0.00 
30 Aug 04 CUSIP: 88162G103 
Settled STIFEL NICOLAUS AND COMPAN / 41 .40 18 .104600 

26 Aug 04 TETRA TECH INC NEW COM 1,644.000 30,087.17 000 30,087.17 0.00 0.00 0,00 
31 Aug 04 CUSIP, 88162G103 
Settled STIFEL NICOLAUS AND COMPAN / 82 .20 18 .251200 

27 Aug 04 TETRA TECH INC NEW COM 1,116,000 20,064.01 .000 20,064.01 0.00 0.00 0.00 
I Sep 04 CUSIP: 88162G103 
Settled STI FEL NICOLAUS AND COMPAN / 55 80 17928500 

31 Aug 04 TETRA TECH INC NEW COM 1,077,000 19,12537 000 19,125 .37 0.00 0.00 0.00 
3 Sep 04 CUSIP: 88162G103 
Settled STIFEL NICOLAUS AND COMPAN / 53 85 17.708000 

1 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 789000 15,04229 000 15,04229 0.00 0.00 0.00 
4 Jun 04 CUSIP: 893416107 
Settled BNY ES1 SECURITIES CO . / 35 51 19,020000 

2 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 521 .000 10,218 .73 .000 10,218 .73 0.00 0.00 0.00 
7 Jun 04 CUSIP: 893416107 
Settled BNY ES1 SECURITIES CO . / 22.92 19 .569700 
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3 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 2,600000 50,830 .52 000 50,830.52 0 .00 0.00 0 .00 
8 Jun 04 CUSIP* 893416107 
Settled BNY ESI SECURITIES CO / 117.00 19.505200 
4 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 508.000 10,006.03 000 10,006.03 0 .00 0 .00 0 .00 
9 Jun 04 CUSIP : 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 25.40 19646900 
7 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 500000 10,019 .50 .000 10,019 .50 0 .00 0 .00 0 .00 
10 Jun 04 CUSIP, 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 25.00 19989000 
8 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 490 .000 10,049 .80 .000 10,049 .60 0.00 0 .00 0.00 
11 Jun 04 CUSIP: 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 24 50 20459800 
9 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 982000 20,13444 .000 20,134 .44 0.00 0 .00 0.00 
14 Jun 04 CUSIP : 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 49 .10 20.453500 
10 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 490000 10,083 .96 .000 10,083.96 0.00 0.00 0.00 
15 Jun 04 CUSIP, 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 24 50 20529500 
14 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 1,008 .000 20,099.92 .000 20,099 .92 000 0.00 0 .00 
17 Jun 04 CUSIP. 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 50 40 19890400 
15 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 245 .000 - 5,007 .31 000 6,007 .31 0 .00 000 0 .00 
18 Jun 04 CUSIP: 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 12 25 20,388000 
16 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 245000 - 5,024 .90 000 5,024.90 0.00 0 .00 0.00 
21 Jun 04 CUSIP: 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC 112 .25 20 .459800 
17 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 492.000 10,029 .08 .000 10,029.08 0.00 0.00 0.00 
22 Jun 04 CUSIP : 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 24 60 20.334300 
18 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 248.000 - 5,022.97 .000 5,022.97 0.00 0.00 0.00 
23 Jun 04 CUSIP 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 12 40 20.203900 
21 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 248000 - 5,03033 .000 5,03033 0.00 0.00 0 .00 
24 Jun 04 CUSIP. 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 12 .40 20233600 
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22 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 1,245 .000 25,016.91 .000 25,016 .91 000 0 .00 000 
25 Jun 04 CUSIP . 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 62 25 20043900 

23 Jun 04 TRANSACTION SYS ARCHITECTS INC CIL A 496000 10,01270 .000 10,012 .70 0.00 0.00 0.00 
28 Jun 04 CUSIP. 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 24 80 20.136900 

24 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 732000 15,02920 000 15,02920 0.00 0.00 0.00 
29 Jun 04 CUSIP 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 36 60 20481700 

25 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 731 .000 14,985 .72 .000 14,98572 000 0.00 000 
30 Jun 04 CUSIP: 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 36 55 20.450300 

28 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 480000 10,032 .72 .000 10,032 .72 000 0.00 0.00 
I Jul 04 CUSIP. 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 24 00 20851500 

29 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 470.000 10,03445 000 10,034 .45 000 0.00 0.00 
2 Jul 04 CUSIP. 893416107 
Settled WEDBUSH MORGAN SECURITIES, INC / 23.50 21 .299900 

30 Jun 04 TRANSACTION SYS ARCHITECTS INC CL A 240000 5,17922 000 5,17922 0.00 0.00 0.00 
6 Jul 04 CUSIP. 893416107 
Settled BNY ESI SECURITIES CO. / 10 80 21 535100 

10 Aug 04 TUPPERWARE CORP COM 3,926000 65,283 .10 .000 65,283 .10 0.00 0.00 0.00 
13 Aug 04 CUSIP. 899896104 
Settled FIRST CLEARING LLC / 196 30 16578400 

11 Aug 04 TUPPERWARE CORP COM 1,485000 25,040 .96 .000 25,040.96 0.00 0.00 0.00 
16 Aug 04 CUSIP: 899896104 
Settled FIRST CLEARING LLC / 74 25 16812600 

12 Aug 04 TUPPERWARE CORP COM 1,776000 30,054.36 .000 30,054.36 0.00 0.00 0.00 
17 Aug 04 CUSIP. 899896104 
Settled FIRST CLEARING LLC / 88 .80 16.872500 

13 Aug 04 TUPPERWARE CORP COM 1,188000 20,03087 .000 20,030.87 000 0.00 0.00 
IS Aug 04 CUSIP: 899696104 
Settled RAYMOND JAMES / 59 40 16,811000 

17 Aug 04 TUPPERWARE CORP COM 1,125000 19,36586 .000 19,365.86 000 0.00 0.00 
20 Aug 04 CUSIP: 899896104 
Settled RAYMOND JAMES 156 25 17.164100 
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5 Nov 04 UNVL HEALTH SERVICES INC CL B COM 904,000 40,086.07 .000 40,086 .07 000 0.00 0.00 
10 

NOV 
04 CUSIP. 913903100 

Settled BEAR, STEARNS, SECURITIES CORP / 45 20 44293000 

8 Nov 04 UNVL HEALTH SERVICES INC CL B COM 896000 39,97226 000 39,97226 0.00 0.00 0.00 
12 Nov 04 CUSIP, 913903100 
Settled BEAR, STEARNS, SECURITIES CORP / 44 80 44561900 

9 Nov 04 UNVL HEALTH SERVICES INC CL 8 COM 2,775000 125,504.37 .000 125,504.37 000 0.00 0.00 
15 Nov 04 CUSIP. 913903100 
Settled BEAR, STEARNS, SECURITIES CORP / 138.75 45 .176800 

10 Nov 04 UNVIL HEALTH SERVICES INC CIL B COM 1,887.000 85,189 .75 000 85,189.75 0.00 0.00 0.00 
16 Nov 04 CUSIP 913903100 
Settled PRUDENTIAL EQUITY GROUP / 94 35 45095600 

11 Nov 04 UNVL HEALTH SERVICES ]NO CL B COM 1,078000 48,53339 000 48,533 .39 0.00 0.00 000 
16 Nov 04 CUSIP. 913903100 
Settled LEHMAN BROTHERS INC / 53 90 44.971700 

1 Jun 04 UTD ONLINE INC COM 1,620.000 30,787.13 000 30,787 .13 0.00 0.00 0.00 
4 Jun 04 CUSIP 911268100 
Settled FIRST ALBANY CORPORATION / 8100 18954400 

2 Jun 04 UTD ONLINE INC COM 2,340000 45,457 .54 .000 45,457 .64 0.00 0.00 0.00 
7 Jun 04 CUSIP 911268100 
Settled FIRST ALBANY CORPORATION / 117.00 19 .376300 

3 Jun 04 UTD ONLINE INC COM 5,460000 106,27071 .000 106,270.71 0.00 0.00 000 
8 Jun 04 CUSIP: 911268100 
Settled PIPER JAFFRAY INC / 273 00 19.413500 

4 Jun 04 UTD ONLINE INC COM 4,400000 86,284.00 000 86,264.00 000 0.00 0.00 
9 Jun 04 CUSIP, 911268100 
Settled FIRST ALBANY CORPORATION / 220,00 19560000 

1 Mar 04 VALASSIS COMMUNICATIONS INC COM 850000 26,05777 000 26,057.77 000 000 0.00 
4 Mar 04 CUSIP 918866ID4 
Settled BEAR, STEARNS, SECURITIES CORP / 42.50 30.606200 

2 Mar 04 VALASSIS COMMUNICATIONS INC COM 1,020.000 31,67957 .000 31,679 .57 0.00 0.00 0.00 
5 Mar 04 CUSIP. 918866104 
Settled PRUDENTIAL EQUITY GROUP / 51 .00 31 .008400 

3 Mar 04 VALASSIS COMMUNICATIONS INC COM 170.000 5,277.00 000 5,277.00 0.00 0.00 0.00 
8 Mar 04 CUSIP: 918866104 
Settled BEAR, STEARNS, SECURITIES CORP / 8 50 30991200 
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4 Mal 04 VALASSIS COMMUNICATIONS INC COM 510000 15,923.42 .000 15,923 .42 000 0.00 0.00 
9 Mal 04 CUSIP: 918866104 
Settled PRUDENTIAL EQUITY GROUP / 25.50 31.172400 

5 Mar 04 VALASSIS COMMUNICATIONS INC COM 160.000 5,026.85 000 5,026.85 0.00 0.00 0.00 
10 Mar 04 CUSIP: 918866104 
Settled BEAR, STEARNS. SECURITIES CORP 18.00 31 .367800 

8 Mar 04 VALASSIS COMMUNICATIONS ]NO COM 160000 5,077.09 .000 5,077.09 0.00 000 0.00 
11 Mar 04 CUSIP: 918866104 
Settled PRUDENTIAL EQUITY GROUP / 8 00 31681800 

9 Mar 04 VALASSIS COMMUNICATIONS INC COM 230.000 7,323.78 .000 7,323.78 0.00 0.00 0.00 
12 Mar 04 CUSIP. 918866104 
Settled BEAR, STEARNS, SECURITIES CORP 111 .50 31792500 

12 Jul 04 WC] CMNTYS INC COM 1.200000 25,09632 000 25,096.32 0.00 0.00 0.00 
15 Jul 04 CUSIP. 92923C104 
Settled SCOTT & STRINGFELLOW INVESTMENT 160.00 20863600 

13 Jul 04 WCI CMNTYS INC COM 1,170.000 25,028 .17 000 25,028 .17 0.00 0.00 0.00 
16 Jul 04 CUSIP' 92923C104 
Settled SCOTT & STRINGFELLOW INVESTMENT 158 50 21341600 

14 Jul 04 WCI CMNTYS INC COM 916000 20,02816 000 20 .028 .16 000 0.00 000 
19 Jul 04 CUSIP 92923C104 
Settled SCOTT & STRINGFELLOW INVESTMENT / 45 .80 21814800 

15 Jul 04 WCI CMNTYS INC COM 916000 20,038 .23 000 20,03823 000 0.00 0.00 
20 Jul 04 CUSIP. 92923C104 
Settled SCOTT & STRINGFELLOW INVESTMENT / 45 .80 21 .825800 

16 Jul 04 WCI CMNTYS INC COM 904000 20,016 .82 .000 20,016.82 0.00 0.00 0.00 
21 Jul 04 CUSIP: 92923C104 
Settled SCOTT & STRINGFELLOW INVESTMENT / 45 20 22.092500 

19 Jul 04 WCI CMNTYS INC COM 920.000 20,01810 000 20,01810 0.00 000 0.00 
22 Jul 04 CUSIP. 92923C104 
Settled SCOTT & STRINGFELLOW INVESTMENT / 46 00 21 .708800 

20 Jul 04 WC1 CMNTYS INC COM 1,200000 25,70472 .000 25,70472 0.00 0.00 0.00 
23 Jul 04 CUSIP. 92923C104 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ 21 370600 

6000 
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United States - USD 
7 Apr 04 #REORG/PANAMSAT CORP CASH MERGER - 1,260000 31,165 .99 .000 19,595.56 11,570 .43 0.00 11,570 .43 
13 Apr 04 EFFECTIVE 8/18/04 
Settled CUSIP. 697933109 24.785500 

SOUTHWEST SECURITIES / 63 00 
OTHER CHARGES' .74 

8 Apr 04 #REORG/PANAMSAT CORP CASH MERGER - 840000 20,62638 .000 12,979 .45 7,646.93 0.00 7,646.93 
14 Apr 04 EFFECTIVE 8/18/04 
Settled CUSIP, 697933109 24605800 

SOUTHWEST SECURITIES / 42 .00 
OTHER CHARGES: .49 

12 Apr 04 #REORG/PANAMSAT CORP CASH MERGER 1,470.000 36,159.83 .000 - 22,708 .85 13,450 .98 0.00 13,450 .98 
15 Apr 04 EFFECTIVE 8/18104 
Settled CUSIP' 697933109 24.649100 

SOUTHWEST SECURITIES / 73 50 
OTHER CHARGES: .85 

.000 - 3,516.99 2,19053 0.00 2,190.53 
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21 Ju 04 WCI CMNTYS INC COM 1,974 .000 - 43 .63643 .000 43,638 .43 0.00 0 .00 0.00 
26 Ju : 04 CUSIP : 92923C104 
Settled UBS/WARBURG SECURITIES ILLC NEW YORK\ 22.056600 

98.70 

Total United States - USD - 5,634,963.07 .000 5,634,963.07 0.00 0.00 0.00 
Total common stock - 5,634,963.07 .000 5,634,963.07 0.00 0.00 0.00 
Total equities . 5,634,963.07 .000 6,634,963.07 0.00 0.00 0.00 
Total purchases 303,820.00 - 5,634,963.07 .000 5,634,963.07 0.00 0.00 0.00 

Sales 

Equities 
Common stock 

13 Apr 04 #REORG/PANAMSAT CORP CASH MERGER - 230000 5,707.52 
16 Apr 04 EFFECTIVE all 8/04 
Settled CUSIP, 697933109 24865900 

SOUTHWEST SECURITIES / 1150 
OTHER CHARGES: .14 



6 Feb 03 AMER FINL GROUP INC OH COM STK - 1.200000 23,346.61 .000 30,315.24 - 6,96863 0.00 - 6,96863 
11 Feb 03 CUSIP: 025932104 
Pending GOLDMAN EXECUTING & CLEARING / 60 00 19 .506100 

OTHER CHARGES. .71 

7 Feb 03 REVERSAL: AMER FINL GROUP INC OH COM STK 600000 - 11,517.37 .000 15,232 .62 3,715.25 0.00 3,715.25 
12 Feb 03 CUSIP, 025932104 
NA INSTINET / -9 00 19211200 

OTHER CHARGES: -.35 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

- , ~ I r ~ - - 
- 

Ask-71171 -77, fr 7-1 -7- 7 7r- 77" 
r 763-, ShitemMt 

-SL Account Name ~ZZF~EEDONI FORUM, R'C'r 
IJANP4-'31~DECD4~1~ 

Investment Transaction Detail Page 23 of 62 

Trade date Security description Realized gain/loss 
~~e-ttledate Asset ID Shares/PAR Transaction amount 
rr-adeStatus Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 

Equities 

21 Apr 04 #REORG/PANAMSAT CORP CASH MERGER 8,100000 188,06624 .000 - 119,536 .78 68,529.46 0 .00 68,529 .46 
26 Apr 04 EFFECTIVE 8/18/04 
Settled CUSIP. 697933109 23.268600 

SG COWEN AND COMPANY 1405.00 
OTHER CHARGES: 4.42 

31 Mar 04 #REORG/US ONCOLOGY INC CASH MERGER EFF 10,900000 160,76870 .000 - 114,317.41 46,451 .29 000 46 .4S1 .29 
5 Apr 04 8/20/04 
Settled CUSIP: 9033SW103 14.800000 

LYNCH JONES & RYAN / 545 00 
OTHER CHARGES: 630 

6 May 04 #REORG/US ONCOLOGY INC CASH MERGER EFF 12,500000 184,375.67 000 - 120,859.47 63,516 .20 0.00 63,516.20 
11 May 04 8/20/04 
Settled CUSIP* 90338W103 14800400 

LYNCH JONES & RYAN / 625 00 
OTHER CHARGES 433 

6 Dec 04 ACUITY BRANDS INC COM 7,950.000 240,03588 .000 202,386.58 37,649.30 0.00 37M9.30 
9 Dec 04 CUSIP. 0050BY102 
Settled LYNCH JONES & RYAN 1397 50 30243900 

OTHER CHARGES: 563 

4 Feb 04 AFFYMETRIX INC OC-CAP STK 4,590000 138,791.89 .000 79,728.30 59,063.59 0.00 59,063 .59 
9 Feb 04 CUSIP: 00826T108 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 30239300 

USA 
OTHER CHARGES 6.50 

5 Feb 04 AFFYMETRIX INC OC-CAP STK - 710000 21,073 .16 .000 12,332 .70 8,740.46 0.00 8,740.46 
10 Feb 04 CUSIP* 00826T108 
Settled SOUTHWEST SECURITIES / 35.50 29.731900 

OTHER CHARGES: 99 

6 Feb 03 REVERSAL- AMER FINL GROUP INC OH COM STK 1,200000 - 23,34661 .000 30,465.24 7,11863 0.00 7,11863 
11 Feb 03 CUSIP 025932104 
NA GOLDMAN EXECUTING & CLEARING / -60.00 19506100 

OTHER CHARGES: - .71 
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7 Feb 03 AMER FINL GROUP INC OH COM STK - 600000 11,51737 .000 15,157 .62 3,640.25 000 3,640.25 
12 Feb 03 CUSiP: 025932104 
Pending INSTINET / 9.00 19 .211200 

OTHER CHARGES. 35 

10 Feb 03 REVERSAL: AMER FINL GROUP INC OH COM STK 900000 16,80960 .000 22,848 .93 6,039.33 0.00 6,039.33 
13 Feb 03 CUSIP: 025932104 
NA GOLDMAN EXECUTING & CLEARING / -45.00 18 .727900 

OTHER CHARGES -51 

1 
0 Feb 03 AMER FINL GROUP INC OH COM STK - 900.000 16,80960 .000 22 .736 .43 5,926.83 0.00 5.926 .83 
13 Feb 03 CUSIP: 025932104 
Pending GOLDMAN EXECUTING & CLEARING / 45 00 18 .727900 

OTHER CHARGES. .51 

11 Feb 03 REVERSAL. AMER FINL GF30UP INC OH COM STK 2,700000 51,02306 .000 68,138 .07 17,115 .01 0.00 17.115 .01 
14 Feb 03 CUSIP: 025932104 
NA INSTINET / -54 00 18.918000 

OTHER CHARGES. -154 

11 Feb 03 AMER FINL GROUP INC OH COM STK 2,700000 51,02306 000 67,800.57 16,777.51 0.00 16,777.51 
14 Feb 03 CUSIP. 025932104 
Pending INSTINET / 54 00 18918000 

OTHER CHARGES: 1 .54 

12 Feb 03 REVERSAL- AMER FiNL GROUP INC OH COM STK 300000 - 5,63466 .000 7,569.15 1,934.49 0.00 1,934.49 
18 Feb 03 CUSIP: 025932104 
NA GOLDMAN EXECUTING & CLEARING / -15.00 18832800 

OTHER CHARGES. -18 

12 Feb 03 AMER FINL GROUP INC OH COM STK - 300.000 5,634.66 000 7,531.65 1,89699 0.00 1,896.99 
18 Feb 03 CUSIP: 025932104 
Pending GOLDMAN EXECUTING & CLEARING / 15.00 18.832800 

OTHER CHARGES. .18 

13 Feb 03 REVERSAL : AMER FWL GROUP INC OH COM STK 900000 16,69674 .000 22,707.45 6,010.71 0.00 6,010.71 
19 Feb 03 CUSIP: 025932104 
NA GOLDMAN EXECUTING & CLEARING / -45 00 18 .602500 

OTHER CHARGES: -51 

13 Feb 03 AMER FINL GROUP INC OH COM STK - 900000 16,696.74 .000 22,594.95 5.89821 0.00 5,898.21 
19 Feb 03 CUSIP. 025932104 
Pending GOLDMAN EXECUTING & CLEARING / 45 00 18602500 

OTHER CHARGES, .51 
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Equities 

14 Feb 03 REVERSAL AMER FINL GROUP INC OH COM STK 500000 9,306 .86 000 12,61525 3,308 .39 0.00 3,308.39 
20 Feb 03 CUSIP: 025932104 
NA GOLDMAN EXECUTING & CLEARING / -25 00 18664300 

OTHER CHARGES -29 

14 Feb 03 AMER FINL GROUP INC OH COM STK - 500000 9,30686 000 12,552 .75 3,24589 000 - 3,245.89 

20 Feb 03 CUSIP 025932104 
Pending GOLDMAN EXECUTING & CLEARING 25 00 18664300 

OTHER CHARGES: 29 

6 Dec 04 AMER GREETINGS CORP CL A COM 9,467000 257,48689 .000 160,079.37 97,407 .52 0.00 97,407 .52 

9 Dec 04 CUSIP. 026375105 
Settled LYNCH JONES & RYAN / 473 35 27.249000 

OTHER CHARGES. 604 

1 Jul 04 AMERN AXLE & MFG HOLDINGS INC 2.100,000 74,85694 .000 58,676.35 16,18059 0.00 16,180 .59 

7 Jul 04 CUSIP. 024061103 
Settled MOGAVCEO LEE & CO INC / 105 00 35697000 

OTHER CHARGES: 1 .76 

2 Jul 04 AMERN AXLE & MFG HOLDINGS INC 2,030000 70,261 .73 .000 55,805 .93 14,455 .80 0.00 14,455 .80 

8 Jul 04 CUSIP. 024061103 
Settled MOGAVCEO LEE & CO INC / 101.60 34662500 

OTHER CHARGES- 1 .65 

6 Jul 04 AMERN AXLE & MFG HOLDINGS INC 2,465.000 84,752.60 .000 65,526.25 19,226.35 0.00 19,226 .35 

9 Jul 04 CUSIP: 024061103 
Settled MOGAVCEO LEE & CO INC / 123 25 34433200 

OTHER CHARGES: 1 99 

7 Jul 04 AMERN AXLE & MFG HOLDINGS INC 1,705000 58,92153 .000 45,122.49 13,799 .04 0.00 13,79904 

12 Jul 04 CUSIP. 024061103 
Settled MOGAVCEO LEE & CO INC / 85 25 34608900 

OTHER CHARGES: 1 .39 

29 Apr 04 AMERN ITALIAN PASTA CO CL A 1,700000 52,614.10 000 64,805.36 12 .191 .26 0.00 12,191 .26 

4 May 04 CUSIP: 027070101 
Settled FAHNESTOCK AND COMPANY / 85.00 31 .000200 

OTHER CHARGES 1 .24 

30 Apr 04 AMERN ITALIAN PASTA CO CL A - 510.000 15,752.36 .000 19.441 .61 3.68925 0.00 3,689.25 

5 May 04 CUSIP. 027070101 
Settled FAHNESTOCK AND COMPANY / 25.50 30.937700 

OTHER CHARGES: .37 
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3 May 04 AMERN ITALIAN PASTA CO CL A 1,020.000 31,45504 .000 38,431 .57 6,97653 000 6,976 .53 
6 May 04 CUSIP . 027070101 
Settled FAHNESTOCK AND COMPANY / 51 .00 30.889000 

OTHER CHARGES. .74 

4 May 04 AMERN ITALIAN PASTA CO CL A 1,170.000 35,687 .20 .000 43,76256 8.07536 0.00 8,075.36 
7 May 04 CUSIP. 027070101 
Settled FAHNESTOCK AND COMPANY / 58 50 30552600 

OTHER CHARGES .84 

6 Dec 04 AUTOLIV INC COM STK 5,500.000 256,273.09 .000 122,18460 134,088.49 0.00 134,088.49 
9 Dec 04 CUSIP: 052800109 
Settled LYNCH JONES & RYAN / 275 00 46646200 

OTHER CHARGES 601 

1 Nov 04 BIG LOTS INC COM 1,656.000 19,90747 .000 2-2,46033 2,552.86 0.00 2,552.86 
4 Nov 04 CUSIP. 089302103 
Settled WEDBUSH MORGAN SECURITIES, INC 82 80 12 .071700 

OTHER CHARGES, .47 

2 Nov 04 BIG LOTS INC COM 2,065.000 24,90269 .000 27,30606 2,403.37 0.00 2.403 .37 
5 Nov 04 CUSIP. 089302103 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 12109700 

10325 
OTHER CHARGES- .59 

3 Nov 04 BIG LOTS INC COM 1,254,000 14,937.41 .000 16.18800 1,250.59 0.00 1,250.59 
8 Nov 04 CUSIP. 089302103 
Settled CARIS AND CO / 62 70 11 .962100 

OTHER CHARGES. 36 

4 Nov 04 BIG LOTS INC COM 3,753.000 44,77486 .000 48,343.89 3,569.03 0.00 3,569.03 
9 Nov 04 CUSIP. 089302103 
Settled ADAMS HARKNESS & HILL, INC 187.65 11 .980700 

OTHER CHARGES: 1 06 

5 Nov 04 BIG LOTS INC COM 5,892000 73,483.88 000 75,632.65 2,148.77 0.00 2,148.77 
10 Nov 04 CUSIP: 089302103 
Settled FIRST ANALYSIS SECURITIES CORP / 294.60 12.522100 

OTHER CHARGES. 1.73 

27 May 04 BISYS GROUP INC COM 3,200.000 40,09857 000 60,734.43 20,635 .86 0.00 20,635 .86 
2 Jun 04 CUSIP. 055472104 
Settled MOGAVCEO LEE & 00 INC / 160.00 12581100 

OTHER CHARGES. .95 
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Equities 

16 Mal 04 BRINKS CO COM STK - 600000 14,893.99 .000 10,94033 3,95366 0 .00 3,953.66 
19 Mal 04 CUSIP : 109696104 
Settled DAVENPORT AND CO OF VIRGINIA INC / 30 00 24874300 

OTHER CHARGES: .59 

6 Dec 04 BRINKS CO COM STK 10,200.000 397,540.78 .000 180,657.06 216,883.72 0.00 216,883.72 

9 Dec 04 CUSIP: 109696104 
Settled LYNCH JONES & RYAN / 510 00 39.025500 

OTHER CHARGES. 932 

16 Apr 04 CABOT MICROELECTRONICS CORP COM 3,220.000 121,063.36 .000 166,112.69 45,049.33 0.00 45,049 .33 

21 Apr 04 CUSIP- 12709P103 
Settled SOUTHWEST SECURITIES / 144.90 37.643200 

OTHER CHARGES- 284 

19 Apr 04 CABOT MICROELECTRONICS CORP COM - 980000 36,772.45 .000 49,529 .59 12,757.14 0.00 12 .757.14 

22 Apr 04 CUSIP: 12709P103 
Settled SOUTHWEST SECURITIES / 44.10 37568800 

OTHER CHARGES. .87 

17 May 04 CARMAX INC COM 5,600.000 120,677.16 .000 82,193 .07 38,484 .09 0.00 38,484 .09 

20 May 04 CUSIP: 143130102 
Settled LYNCH JONES & RYAN / 280 00 21 .600000 

OTHER CHARGES. 284 

6 Dec 04 CBRL GROUP INC COM STK 6,700000 274,35857 .000 264,689.72 9,668.85 0.00 9,668.85 

9 Dec 04 CUSIP. 12489V106 
Settled KNIGHT SECURITIES L P. 40.950000 

OTHER CHARGES: 6.43 

4 Feb 04 CRAY INC COM 6,570000 45,425 .48 .000 53,001 .07 7,575.59 0.00 7,575.59 

9 Feb 04 CUSIP. 225223106 
Settled KNIGHT SECURITIES L P. 6914400 

OTHER CHARGES. 2.13 

5 Feb 04 CRAY INC COM 6,830,000 47,18694 .000 53,099 .20 5,912.26 0.00 5,912.26 

10 Feb 04 CUSIP: 225223106 
Settled KNIGHT SECURITIES L.P . 6909100 

OTHER CHARGES. 221 

6 Dec 04 CSG SYS INTL INC COM 15,500000 281,008.42 .000 245,205.25 35 .803.17 000 35,803 .17 

9 Dec 04 CUSIP, 126349109 
Settled KNIGHT SECURITIES L P. 18.130000 

OTHER CHARGES. 658 
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6 Doc 04 DELTA & PINE LD CO COM COM 8,280.000 217,664.50 .000 203.623.59 14,040 .91 0.00 14,040 .91 
9 Dec 04 CUSIP: 247357106 
Settled LYNCH JONES & RYAN / 414 00 26.338600 

OTHER CHARGES. 5.11 

6 Doc 04 DOMINOS PIZZA INC COM 7,135.000 133,021 .10 .000 99 .806 .57 33,214.53 0.00 33,21453 
9 Dec 04 CUSIP: 25754A201 
Settled LYNCH JONES & RYAN / 356.75 18.693900 

OTHER CHARGES- 313 

6 Dec 04 ENERSYS COM COM 11,420000 156,711 .83 .000 143,287.88 13,423.95 0.00 13,423.95 
9 Doc 04 CUSIP. 29275Y102 
Settled LYNCH JONES & RYAN / 571 .00 13.772900 

OTHER CHARGES: 369 

29 Jul 04 ESPEED INC CL A 1,380.000 14,888.33 000 16,514.05 1,625.72 0.00 1,625.72 
3 Aug 04 CUSIP. 296643109 
Settled BNY ESI SECURITIES CO . / 62.10 10 .833900 

OTHER CHARGES. .35 

30 Jul 04 ESPEED INC CL A 1,404000 14,941 .85 .000 16,388.72 1,446,87 0.00 1,446.87 
4 Aug 04 CUSIP. 296643109 
Settled BNY ESI SECURITIES CO /63.18 10.687600 

OTHER CHARGES: .36 

2 Aug 04 ESPEED INC CL A 1,868.000 19,948 .65 .000 20,91344 964.79 0.00 964.79 
5 Aug 04 CUSIP: 296643109 
Settled BNY ESI SECURITIES CO . / 84 .06 10724400 

OTHER CHARGES: .47 

3 Aug 04 ESPEED INC CL A - 476.000 4,978.84 .000 5.037.54 58.70 0.00 58 .70 
6 Aug 04 CUSIP: 296643109 
Settled BNY ESI SECURITIES CO . 121 .42 10505000 

OTHER CHARGES: .12 

4 Aug 04 ESPEED INC CL A - 964000 9,963.28 000 10.08453 121.25 0.00 121.25 
9 Aug 04 CUSIP: 296643109 
Settled BNY ESI SECURITIES CO . / 43 38 10.380600 

OTHER CHARGES* .24 

6 Aug 04 ESPEED INC CL A - 908.000 8,114.96 .000 9,450.74 1,335.78 000 1,335.78 
11 Aug 04 CUSIP. 296643109 
Settled BNY ESI SECURITIES CO. / 40 86 8.982400 

OTHER CHARGES. .20 
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1 
4 Ju 04 FAIR ISAAC CORPORATION COM 5,400.000 132,540.43 .000 179,994.78 - 47,454.35 000 - 47,46435 

19 Ju : 04 CUSIP. 303250104 
Settled BNY ESI SECURITIES CO / 270.00 24.595100 

OTHER CHARGES' 3.11 

26 Mar 04 FEI CO COM 1,150,000 25,337 .64 .000 17,689.36 7,64828 0.00 7,648.28 

31 Mar 04 CUSIP. 302411-109 
Settled RTX SECURITIES CORP / 57.50 22.083600 

OTHER CHARGES. 1.00 

29 Mar 04 FEI CO COM 1,840.000 40,98402 .000 28,094.80 12,88922 0.00 12,889 .22 

1 Apr 04 CUSIP. 302411-109 
Settled RTX SECURITIES CORP / 92 00 22324800 

OTHER CHARGES, 1.61 

30 Mar 04 FEI CO COM 1 .410000 30,69647 .000 20,549.48 10,146 .99 0.00 10,146 .99 

2 Apr 04 CUSIP. 30241LI09 
Settled RTX SECURITIES CORP / 70 50 21.821400 

OTHER CHARGES. 120 

5 Jan 04 FOOT LOCKER INC COM 1,980000 45,391 .35 000 18,936.13 26,455 .22 0.00 26,455 .22 

8 Jan 04 CUSIP: 3448491G4 
Settled STANDARD AND POORS SECURITIES 99 .00 22.976000 

OTHER CHARGES: 2.13 

6 Jan 04 FOOT LOCKER INC COM 4,520.000 104,551 .28 .000 43,227.92 61,323.36 0.00 61,323 .36 

9 Jan 04 CUSIP: 344849104 
Settled MOGAVCEO LEE & CO INC / 226 00 23.181900 

OTHER CHARGES- 4.91 

6 Doc 04 FOOT LOCKER INC COM 10,700000 284,151 .09 .000 102,199.80 181,951.29 0.00 181 .951 .29 

9 Dec 04 CUSIP. 344849104 
Settled LYNCH JONES & RYAN / 535 00 26.606800 

OTHER CHARGES: 6.67 

3 Jun 04 FURNITURE BRANDS INTL INC COM 1,970000 49,85835 .000 56,345 .60 - 6,487.25 0.00 - 6,487.25 

8 Jun 04 CUSIP, 360921100 
Settled RAYMOND JAMES / 98 50 25.359400 

OTHER CHARGES: 1.17 

4 Jun 04 FURNITURE BRANDS INTL INC COM 5,730000 133.649 .41 .000 162,041 .05 - 28,491 .64 000 28,491 .64 

9 Jun 04 CUSIP: 360921100 
Settled RAYMOND JAMES / 286.50 23357600 

OTHER CHARGES- 3.14 
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6 Doc 04 GARTNER GROUP INC NEW CIL A COM 21,210.000 254,93396 .000 - 218,381 .94 36,55202 0 .00 36,552 .02 
9 Dec 04 CUSIP 366651107 
Settled LYNCH JONES & RYAN / 1,060 50 12069800 

OTHER CHARGES: 600 

6 Dec 04 HUGHES SUP INC COM 11,000.000 356,89653 .000 187.671 .40 169,225.13 0.00 169,225.13 

9 Dec 04 CUSIP. 444482103 
Settled LYNCH JONES & RYAN / 550 00 32.495900 

OTHER CHARGES 8.37 

6 Dec 04 ICU MED INC COM 5,700.000 145,004.60 000 148,899.92 - 3,89532 0.00 - 3,895.32 

9 Dec 04 CUSIP: 44930G107 
Settled KNIGHT SECURITIES L.P . 25440000 

OTHER CHARGES 340 

18 May 04 INGRAM MICRO INC CIL A 13,300000 158,931.26 .000 177,716.63 18,785 .37 0.00 18.785 .37 

21 May 04 CUSIP. 457153104 
Settled LYNCH JONES & RYAN / 665.00 12 .000000 

OTHER CHARGES: 3.74 

6 Dec 04 INTEGRATED CIRCUIT SYS INC COM NEW COM 10,300.000 254,507.04 000 264,091 .44 9,58440 0.00 9,584.40 

9 Dec 04 STK 
Settled CUSIP. 45811K208 24710000 

KNIGHT SECURITIES L P. 
OTHER CHARGES. 5.96 

2 Jan 04 INVITROGEN CORP COM 1,520.000 105,21889 000 55,701 .51 49.517.38 0.00 49,517.38 

7 Jan 04 CUSIP. 46185RI00 
Settled SOUTHWEST SECURITIES / 76.00 69.276200 

OTHER CHARGES 493 

5 Jan 04 INVITROGEN CORP COM 1,380000 93,782.06 000 50,034.11 43,747 .95 0.00 43,747.95 

8 Jan 04 CUSIP. 46185RI00 
Settled SOUTHWEST SECURITIES / 69 00 68.011200 

OTHER CHARGES- 440 

2 Sep 04 INVITROGEN CORP COM 2,600000 129,413.00 000 94,267.16 35,145 .84 0.00 35,145.64 

8 Sep 04 CUSIP. 46185RI00 
Settled BNY ESI SECURITIES CO . / 117 00 49820400 

OTHER CHARGES 304 

6 Dec 04 JACUZZI BRANDS INC COM 29,300000 269,21378 .000 180,174.26 89,03952 0.00 89,039.52 

9 Dec 04 CUSIP. 469865109 
Settled LYNCH JONES & RYAN / 1,465 00 9.238400 

OTHER CHARGES. 6.34 
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6 Dec 04 JOURNAL COMMUNICATIONS INC COM 8,050000 135,863 .91 000 148,455.28 - 12,59137 0.00 - 12,591 .37 
9 Dec 04 CUSIP 481130102 
Settled LYNCH JONES & RYAN / 402 50 16927900 

OTHER CHARGES 3.19 

6 Dec 04 KEY ENERGY SVCS INC 30,500.000 360,464.92 .000 254.718.31 105,746.61 0.00 105,746.61 
9 Dec 04 CUSIP. 492914106 
Settled LYNCH JONES & RYAN / 1,525 00 11 868800 

OTHER CHARGES. 848 

13 Jan 04 LAIDLAW INTL INC COM STK - 720.000 10,207 .32 000 10,15092 5640 0.00 5640 
16 Jan 04 CUSIP. 5073OR102 
Settled FULCRUM GLOBAL PARTNERS LLC 25 20 14212500 

OTHER CHARGES: 48 

29 Jul 04 LANDRYS RESTAURANTS INC 1,162000 34,847 .44 .000 28,290 .11 6,557.33 0.00 6,55733 
3 Aug 04 CUSIP: 51508LI03 
Settled MOGAVCEO LEE & CO INC / 58 .10 30039900 

OTHER CHARGES: 82 

30 Jul 04 LANDRYS RESTAURANTS INC 1,002000 30,016 .10 .000 24,182 .23 5,833.87 0.00 5,83387 
4 Aug 04 CUSIP: 515081-103 
Settled MOGAVCEO LEE & CO INC / 50 10 30.006900 

OTHER CHARGES. .71 

2 Aug 04 LANDRYS RESTAURANTS INC 1,169.000 34,99587 .000 27,188 .46 7,807.41 0.00 7.807.41 
5 Aug 04 CUSIP. 5150BL103 
Settled MOGAVCEO LEE & CO INC / 58 45 29987300 

OTHER CHARGES- 83 

3 Aug 04 LANDRYS RESTAURANTS INC - 510000 14,98385 000 11,444 .25 3,53960 0.00 3,539.60 
6 Aug 04 CUSIP: 515081-103 
Settled MOGAVCEO LEE & CO INC / 25 50 29430800 

OTHER CHARGES. .36 

4 Aug 04 LANDRYS RESTAURANTS INC 1,257000 34,38342 .000 27,61850 6,764.92 0.00 6,764.92 
9 Aug 04 CUSIP: 51508LI03 
Settled MOGAVCEO LEE & CO INC / 62 85 27.404200 

OTHER CHARGES 81 

10 Feb 04 MAXTOR CORP COM NEW 12,420000 116,20226 .000 81 .923,34 34,27892 0.00 34,278.92 
13 Feb 04 CUSIP, 577729205 
Settled MOGAVCEO LEE & CO INC / 621.00 9406500 

OTHER CHARGES: 547 
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1 
1 Fab 04 MAXTOR CORP COM NEW - 3,180000 29,37831 .000 20,208 .26 9,17005 0.00 9,170.05 

17 Feb 04 CUSIP. 577729205 
Settled WACHOVIA CAPITAL MARKETS 46171 159 00 9288900 

OTHER CHARGES: 139 

6 Dec 04 MERCURY GEN CORP NEW COM 5,600.000 318,71261 .000 255,761 .14 62,951 .47 0.00 62,951 .47 
9 Dec 04 CUSIP: 589400100 
Settled LYNCH JONES & RYAN / 280.00 56.964300 

OTHER CHARGES* 7.47 

6 Dec 04 MPS GROUP INC COM 16,500000 177,20913 .000 87,879.00 89,330 .13 0.00 89,330 .13 
9 Dec 04 CUSIP: 553409103 
Settled LYNCH JONES & RYAN / 825 00 10.790200 

OTHER CHARGES: 4.17 

6 Dec 04 NATIONAL-OILWELL INC COM 5,900000 198,44420 .000 128,504.79 69,93941 000 69,939.41 
9 Dec 04 CUSIP: 637071101 
Settled LYNCH JONES & RYAN / 295.00 3368S400 

OTHER CHARGES 466 

6 Dec 04 NOBLE ENERGY INC COM 7,200.000 427,564.14 .000 237,97043 169,593.71 0.00 189,593.71 
9 Dec 04 CUSIP. 655044105 
Settled LYNCH JONES & RYAN 1360 00 59.435300 

OTHER CHARGES, 10 .02 

16 Nov 04 0 REILLY AUTOMOTIVE INC COM 3,300000 145,38733 .000 98,32884 47,05849 0.00 47,058 .49 
19 Nov 04 CUSIP. 686091109 
Settled FAHNESTOCK AND COMPANY / 165.00 44107800 

OTHER CHARGES: 341 

6 Dec 04 0 REILLY AUTOMOTIVE INC COM 4,500.000 195,430.42 .000 133,974.45 61,45597 0.00 61,455 .97 
9 Dec 04 CUSIP. 686091109 
Settled KNIGHT SECURITIES L P. 43 .430000 

OTHER CHARGES- 458 

20 Oct 04 ODYSSEY HEALTHCARE INC COM 2,254000 18,649 .16 .000 44,23948 25,590.32 000 25,590 .32 
25 Oct 04 CUSIP: 67611VIO1 
Settled J P MORGAN SECURITIES INC / 112.70 8324000 

OTHER CHARGES. .44 

20 OctO4 ODYSSEY HEALTHCARE INC COM 8,246.000 69,68366 .000 160.17642 90,49276 0.00 90,492 .76 
25 OctO4 CUSIP. 676llVlOl 
Settled BNY ESI SECURITIES CO . / 371 07 8.495800 

OTHER CHARGES. 164 
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6 Dec 04 OH CAS CORP COM 81000 .000 173,035.95 .000 116,216.64 56,819 .31 0.00 56,819.31 
9 Dec 04 CUSIP : 677240103 
Settled KNIGHT SECURITIES L.P . 21630000 

OTHER CHARGES. 405 

6 Dec 04 ORBITAL SCI CORP COM 13,300000 168,185.18 .000 90,675.02 77,510.16 0.00 77,510.16 

9 Dec 04 CUSIP: 685564106 
Settled LYNCH JONES & RYAN / 665.00 12695800 

OTHER CHARGES. 396 

6 Dec 04 OSHKOSH TRUCK CORP COM 4,600.000 290,115.20 .000 126,826.60 163,288.60 0.00 163,288.60 

9 Dec 04 CUS(P. 688239201 
Settled LYNCH JONES & RYAN / 230 00 63.120000 

OTHER CHARGES. 680 

6 Dec 04 02 MICRO INTL 02 MICRO INTL LTD COM STK 13,700 .000 172,61596 .000 218,667.95 46,051 .99 0.00 46,051 .99 

9 Dec 04 CUSIP: G6797E106 
Settled KNIGHT SECURITIES L.P. 12600000 

OTHER CHARGES: 4.04 

28 Apr 04 PEC SOLUTIONS INC COM STK - 430.000 5,05758 .000 7,42322 2,365.64 0.00 2,36564 

3 May 04 CUSIP. 705107100 
Settled SOUTHWEST SECURITIES / 19 35 11 .807100 

OTHER CHARGES, .12 

29 Apr 04 PEC SOLUTIONS INC COM STK - 860000 10,102.87 000 14,595 .06 4,492.19 0.00 4,492.19 

4 May 04 CUSIP. 705107100 
Settled SOUTHWEST SECURITIES 138.70 11 .792800 

OTHER CHARGES: .24 

30 Apr 04 PEC SOLUTIONS INC COM STK - 440,000 5,086.19 .000 7,455.84 2,369.65 000 2,369.65 

5 May 04 CUSIP: 705107100 
Settled SOUTHWEST SECURITIES / 19 80 11604800 

OTHER CHARGES. .12 

3 May 04 PEC SOLUTIONS INC COM STK - 440.000 5,020.06 000 7,455.84 2,435.78 000 2,435.78 

6 May 04 CUSIP: 705107100 
Settled BNY ESI SECURITIES CO . / 19 80 11 .454500 

OTHER CHARGES. 12 

4 May 04 PEC SOLUTIONS INC COM STK - 880000 10,041 .79 .000 14,911 .69 4,86990 000 4,86990 

7 May 04 CUSIP. 705107100 
Settled BNY ESI SECURITIES CO . / 39.60 11456400 

OTHER CHARGES. .24 
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5 May 04 PEC SOLUTIONS INC COM STK 880000 10,01434 000 14,911 .69 4,897.35 0.00 4,897.35 
10 May 04 CUSIP: 705107100 
Settled BNY ESI SECURITIES CO . / 39 60 11 .425200 

OTHER CHARGES. .24 

6 May 04 PEG SOLUTIONS INC COM STK - 440.000 5,020.72 .000 7,265.82 2,245.10 0.00 2.245.10 
11 May 04 CUSIP: 705107100 
Settled BNY ESI SECURITIES CO. / 19 .80 11456000 

OTHER CHARGES. .12 

7 May 04 PEG SOLUTIONS INC COM STK - 440.000 4,999.69 .000 7.145 .40 2,145.71 0.00 2.145.71 
12 May 04 CUSIP: 705107100 
Settled BNY ESI SECURITIES CO. / 19.80 11 408200 

OTHER CHARGES: .12 

10 May 04 PEC SOLUTIONS INC COM STK - 450000 4,989.17 .000 7,291 .03 2,301.86 0.00 2,301.86 
13 May 04 CUSIP: 705107100 
Settled BNY ESI SECURITIES CO . / 20.25 11 .132300 

OTHER CHARGES: .12 

11 May 04 PEG SOLUTIONS INC COM STK - 900000 10,003 .17 .000 14,539 .51 4,536.34 0.00 4,536.34 
14 May 04 CUSIP. 705107100 
Settled EINY ESI SECURITIES CO . / 40 .50 11 .159900 

OTHER CHARGES. .24 

12 May 04 PEG SOLUTIONS INC COM STK - 460.000 5,024.78 '000 7,142.79 2,118.01 0.00 2,118.01 

17 May 04 CUSIP: 705107100 
Settled BNY ESI SECURITIES CO . / 20.70 10968700 

OTHER CHARGES. .12 

13 May 04 PEC SOLUTIONS INC COM STK - 470000 5,05045 .000 7,066.26 2,015.81 0.00 2,015.81 
18 May 04 CUSIP: 705107100 
Settled BNY ESI SECURITIES CO . / 21 .15 10.790900 

OTHER CHARGES, 12 

14 May 04 PEC SOLUTIONS INC COM STK - 960.000 10,087 .15 =0 14,42686 4,339.71 0.00 4,339.71 
19 May 04 CUSIP: 705107100 
Settled BNY ESI SECURITIES CO . / 43 .20 10.552700 

OTHER CHARGES: 24 

17 May 04 PEC SOLUTIONS INC COM STK - 980000 10 .04907 .000 14,723 .52 4,674.45 0.00 4.674.45 

20 May 04 CUSIP. 705107100 
Settled BNY ESI SECURITIES CO . / 44 .10 10299400 

OTHER CHARGES: .24 
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18 May 04 PEC SOLUTIONS INC COM STK - 980000 10,00125 .000 14,709 .32 - 4,708.07 0.00 4,708.07 

21 May 04 CUSIP. 705107100 
Settled BNY ESI SECURITIES CO . / 44 .10 10,250600 

OTHER CHARGES : 24 

19 May 04 PEC SOLUTIONS INC COM STK 1,090.000 11,31916 000 16,359 .16 5,040 .00 0 .00 5,040.00 

24 May 04 CUSIP. 705107100 
Settled BNY ESI SECURITIES CO . / 49 .05 10 .429800 

OTHER CHARGES- 27 

26 Jan 04 PERFORMANCE FOOD GROUP CO COM 4,320.000 137,52723 000 141,671 .54 4,14431 0.00 4,144.31 

29 Jan 04 CUSIP: 713755106 
Settled PIPER JAFFRAY INC / 216 00 31,886500 

OTHER CHARGES : 645 

27 Jan 04 PERFORMANCE FOOD GROUP CO COM 1,080000 33,88589 000 33,923 .02 - 37 .13 0.00 - 37.13 

30 Jan 04 CUSIP . 713755106 
Settled PIPER JAFFRAY INC 1 54 .00 31 .427300 

OTHER CHARGES 1 .59 

6 Dec 04 PERKINELMER INC COM 13,260000 288,53746 000 272,756 .72 15,780.74 0.00 15,780 .74 

9 Dec 04 CUSIP : 714046109 
Settled LYNCH JONES & RYAN / 663 00 21 .810500 

1 

OTHER CHARGES 6 .77 

6 Dec 04 PEROT SYS CORP CDT-CL A COM STK 18,020.000 286,520 .28 .000 231,431 .23 55,089.05 0 .00 55,089 .05 

9 Dec 04 CUSIP . 714265105 
Settled LYNCH JONES & RYAN / 90100 15950500 

OTHER CHARGES. 6 .73 

6 Dec 04 PHARMACEUTICAL PROD DEV INC COM 6,100 .000 247,837 .20 .000 186,690 .65 61,146.55 0 .00 61,146 .55 

9 Dec 04 CUSIP . 717124101 
Settled KNIGHT SECURITIES L,P . 40.630000 

OTHER CHARGES. 580 

6 Dec 04 QUANTA SVCS INC COM - 23,390.000 186,701 .60 .000 134,536 .00 52,16560 0 .00 52,165 .60 

9 Dec 04 CUSIP: 74762EI02 
Settled LYNCH JONES & RYAN / 1 . 169 50 8.032300 

OTHER CHARGES. 440 

10 Aug 04 R H DONNELLEY CORP COM NEW - 660000 30,014 .84 .000 16 .491 .95 13,522.89 0 .00 13,522 .89 

13 Aug 04 CUSIP. 74955W307 
Settled CJS SECURITIES INC / 33 00 45.528100 

OTHER CHARGES: .71 
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11 Aug 04 R H DONNELLEY CORP COM NEW 1,221 000 54,92845 000 30,510.10 24,418 .35 000 24,418 .35 
16 Aug 04 CUSIP: 74955W307 
Settled CJS SECURITIES INC / 61 05 45037500 

OTHER CHARGES. 1 .29 

12 Aug 04 R H DONNELLEY CORP COM NEW 1,568.000 70,119.00 .000 39,18087 30,938.13 0.00 30,938 .13 

17 Aug 04 CUS(P 74955W307 
Settled CJS SECURITIES INC / 78 40 44.769800 

OTHER CHARGES. 165 

13 Aug 04 R H DONNELLEY CORP COM NEW - 560000 25,07979 .000 13,993.17 11,086.62 000 11,086.62 
16 Aug 04 CUSIP: 74955W307 
Settled CJS SECURITIES INC / 28 00 44836400 

OTHER CHARGES. .59 

16 Aug 04 R H DONNELLEY CORP COM NEW - 666000 29,92467 000 16,641 .87 13,28280 000 13,282 .80 

19 Aug 04 CUSIP, 74955W307 
Settled CJS SECURITIES INC / 33 30 44983000 

OTHER CHARGES* 71 

17 Aug 04 R H DONNELLEY CORP COM NEW - 999.000 44,92537 .000 24,96282 19,962.55 0.00 19,962 .55 

20 Aug 04 CUSIP' 74955W307 
Settled MOGAVCEO LEE & CO INC / 49 95 45021400 

OTHER CHARGES. 106 

18 Aug 04 R H DONNELLEY CORP COM NEW - 226.000 10,157.31 .000 - 5,647.24 4,510.07 0.00 4,510.07 

23 Aug 04 CUSIP. 74955W307 
Settled CJS SECURITIES INC / 1130 44.994900 

OTHER CHARGES. 24 

6 Dec 04 REEBOK INTL COM 8,100000 320,886.13 000 265.798 .89 55.087.24 0.00 55,087 .24 
9 Dec 04 CUSIP. 758110100 
Sealed LYNCH JONES & RYAN 1 405 00 39666500 

OTHER CHARGES. 752 

6 Dec 04 REP SVCS INC COM 12,200.000 386,356.40 .000 249,96680 136,389.60 0.00 136,389.60 
9 Dec 04 CUSIP. 760759100 
Settled LYNCH JONES & RYAN / 610.00 31 .719300 

OTHER CHARGES' 9.06 

6 Dec 04 REYNOLDS & REYNOLDS CO CL A COM 11,400.000 276,63503 000 285,030.70 - 8,39567 000 - 8,395.67 

9 Dec 04 CUSIP' 761695105 
Settled LYNCH JONES & RYAN / 570.00 24316800 

OTHER CHARGES. 6.49 
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6 Dec 04 SCHOLASTIC CORP COM 6,660 .000 216,378.33 .000 195,038.74 21,339.59 000 21 .339 .59 
9 Dec 04 CUSIP : 807066105 
Settled KNIGHT SECURITIES L P. 32490000 

OTHER CHARGES. 507 

6 Dec 04 SMITHFIELD FOODS INC COM 11,200 .000 321,54558 .000 269,486.86 52,058.72 0.00 52,058.72 
9 Dec 04 CUSIP: 832248108 
Settled LYNCH JONES & RYAN / 560 00 28.760100 

OTHER CHARGES: 7.54 

26 Mar 04 SOTHESYS HLDGS INC CL A - 820.000 10,086.26 .000 7,620.59 2,46567 0.00 2,465.67 
31 Mar 04 CUSIP: 835898107 
Settled NATIONAL FINANCIAL SERVICES 41 00 12350800 

OTHER CHARGES. 40 

29 Mar 04 SOTHEBYS HLDGS INC CL A 1,200000 14,93965 .000 11,152 .08 3,787.57 0.00 3,787.57 
1 Apr 04 CUSIP. 835898107 
Settled BLAIR, WILLIAM & CO / 60 00 12500200 

OTHER CHARGES, 59 

30 Mar 04 SOTHEBYS HLDGS INC CL A - 800.000 10,073 .84 .000 7,434.72 2,639.12 0.00 2,639.12 
2 Apr 04 CUSIP. 835898107 
Settled BLAIR, WILLIAM & CO / 40 .00 12.642800 

OTHER CHARGES. 40 

31 Mar 04 SOTHEBYS HLDGS INC CL A 2,000.000 25,39200 .000 17,870 .71 7,521.29 0.00 7,521 .29 
5 Apr 04 CUSIP: 835898107 
Settled BLAIR, WILLIAM & CO / 10000 12746500 

OTHER CHARGES- 1.00 

1 Apr 04 SOTHEBYS HLDGS INC CL A 1,950.000 25,102 .74 .000 15,982 .33 9,12041 0.00 9,120.41 
6 Apr 04 CUSIP. 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC / 97 .50 12923500 

OTHER CHARGES: 59 

2 Apr 04 SOTHEBYS HLDGS INC CL A 1,170.000 15,214 .67 .000 9,554.92 5.659 .75 0.00 5,659.75 
7 Apr 04 CUSIP, 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC / 58 .50 13.054300 

OTHER CHARGES. .36 

5 Apr 04 SOTHEBYS HLDGS INC CL A 1,170.000 15,23842 .000 9,552.76 5,685.66 0.00 5,685.66 
8 Apr 04 CUSIP. 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC / 58 .50 13 .074600 

OTHER CHARGES. 36 
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6 Apr 04 SOTHEBYS HLDGS INC CL A - 890000 11,49408 000 - 7,25074 4,24334 0 .00 4,243.34 
12 Apr 04 CUSIP. 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC 44 50 12965000 

OTHER CHARGES: 27 

6 Doc 04 SPEEDWAY MOTORSPORTS INC COM 10,800000 406,688.23 .000 259,844.03 146,84420 0.00 146,844.20 

9 Doc 04 CUSIP. 847788106 
Settled LYNCH JONES & RYAN / 540.00 37 .707200 

OTHER CHARGES: 9.53 

22 Oct 04 STERIS CORP COM 1,230.000 24,920 .56 000 26,055.83 1,13527 0.00 1,135.27 

27 Oct 04 CUSIP: 859152100 
Settled BUCKINGHAM RESEARCH GROUP / 61 .50 20311100 

OTHER CHARGES: 59 

25 Oct 04 STERIS CORP COM 2.500000 49,83558 .000 52.93398 3,098.40 0.00 3,098.40 

28 Oct 04 CUSIP. 859152100 
Settled BUCKINGHAM RESEARCH GROUP / 125 00 19 .984700 

OTHER CHARGES. 1.17 

26 Oct 04 STERIS CORP COM 2,250000 44,885.99 .000 47,245 .58 2,359.59 0.00 2,359.59 

29 Oct 04 CUSIP. 859152100 
Settled BUCKINGHAM RESEARCH GROUP / 112 50 19999800 

OTHER CHARGES. 1.06 

27 Oct 04 STERIS CORP COM 2,460000 49,838 .18 000 51,311 .92 1,47374 0.00 1 .473.74 

1 Nov 04 CUSIP. 859152100 
Settled THOMAS WEISEL PARTNERS LLC / 123.00 20 .309900 

OTHER CHARGES, 1.17 

28 Oct 04 STERIS CORP COM 1,220.000 24,90559 .000 25,166 .04 260.45 0.00 260.45 

2 Nov 04 CUSIP: 859152100 
Settled WEDBUSH MORGAN SECURITIES, INC 61 .00 20 .464900 

OTHER CHARGES, 59 

29 Oct 04 STERIS CORP COM 1,701 .000 34,84604 .000 34,965 .07 119.03 0.00 119.03 

3 Nov 04 CUSIP, 859152100 
Settled BNY ESI SECURITIES CO /85.05 20.536100 

OTHER CHARGES 82 

1 Nov 04 STERIS CORP COM - 439000 9,005.16 .000 9,023.91 18.75 000 18.75 

4 Nov 04 CUSIP. 859152100 
Settled STANDARD & POORS MERRILL / 21 .95 20 .563400 

OTHER CHARGES. .22 
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24 Feb 04 SUPERIOR INDS INTL INC COM 1,350000 46,791 .74 000 60.492 .73 13,70099 000 13,70099 

27 Feb 04 CUSIP: 868168105 
Settled MOGAVCEO, LEE & CO INC / 67 50 34.711900 

OTHER CHARGES. 1 .83 

25 Feb 04 SUPERIOR INDS INTL INC COM 2,100.000 72,961 .86 000 93,33825 20,37639 0.00 20,37639 

1 Mar 04 CUSIP: 868168105 
Settled WEDBUSH MORGAN SECURITIES, INC 105 00 34795100 

OTHER CHARGES 285 

26 Feb 04 SUPERIOR INDS INTL INC COM - 900000 31,19998 .000 38,987 .41 7,787.43 0.00 7,787.43 

2 Mar 04 CUSIP. 868168105 
Settled NATIONAL FINANCIAL SERVICES / 45 00 34.718000 

OTHER CHARGES: 1.22 

27 Feb 04 SUPERIOR INDS INTL INC COM - 900.000 31,044.19 .000 38,83922 7,795.03 0.00 7,795.03 

3 Mar 04 CUSIP. 868168105 
Settled MOGAVCEO LEE & CO INC / 45 00 34544900 

OTHER CHARGES. 122 

1 Mar 04 SUPERIOR INDS INTL INC COM - 450000 15,41090 000 19,28300 3,872.10 0.00 3,872.10 
4 Mar 04 CUSIP: 868168105 
Settled BEAR, STEARNS, SECURITIES CORP 22 .50 34297800 

OTHER CHARGES .61 

6 Dec 04 SWIFT TRANSN INC COM 5,330.000 102,44020 .000 104,490.34 2,050.14 0.00 2,050,14 

9 Dec 04 CUSIP. 870756103 
Settled KNIGHT SECURITIES L P 19220000 

OTHER CHARGES, 240 

6 Dec 04 TALBOTS INC COM 9,000.000 250,618.92 .000 277,298.72 26,679 .80 0.00 26,679.80 

9 Dec 04 CUSIP. 874161102 
Settled LYNCH JONES & RYAN / 450 00 27.897200 

OTHER CHARGES 588 

4 Oct 04 TETRA TECH INC NEW COM 6,048000 79,794.83 000 108,862.82 29,067 .99 0.00 29,067.99 

7 Oct 04 CUSIP. 88162G103 
Settled BNY ESI SECURITIES CO / 272.16 13238900 

OTHER CHARGES. 188 

5 Oct 04 TETRA TECH INC NEW COM 2,611 .000 34,91268 .000 45,271 .37 10,358 .69 0.00 10.358.69 

8 Oct 04 CUSIP: 88162G103 
Settled BNY ESI SECURITIES CO / 117 50 13,416700 

OTHER CHARGES: .82 
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6 Oct 04 TETRA TECH INC NEW COM 2.101000 27,44072 coo 35,551 .40 8,110 .68 0.00 8,110 .68 
12 Oct 04 CUSIP: 88162G103 
Settled BNY ESI SECURITIES CO . / 94 .55 13 .106100 

OTHER CHARGES . 65 
6 Dec 04 TIDEWATER INC COM 8,600.000 281,86355 000 244.W.04 37,317 .51 0.00 37,317 .51 
9 Dec 04 CUSIP : 886423102 
Settled LYNCH JONES & RYAN / 430 .00 32.825600 

OTHER CHARGES . 661 
6 Dec 04 TRANSACTION SYS ARCHITECTS INC CL A 13,760 .000 282,62378 .000 276,890 .70 5,733 .08 0 .00 5,733.08 
9 Dec 04 CUSIP: 893416107 
Settled KNIGHT SECURITIES L P. 20540000 

OTHER CHARGES- 6 .62 
6 Dec 04 TUPPERWARE CORP COM 9,500000 174,69330 .000 159,775 .15 14,918 .15 0 .00 14,918.15 
9 Dec 04 CUSIP : 899896104 
Settled LYNCH JONES & RYAN / 475 00 18439200 

OTHER CHARGES- 410 

6 Dec 04 UNVL HEALTH SERVICES INC CL B COM 7,540000 340,275 .99 .000 339,28584 990.15 0.00 990 .15 
9 Dec 04 CUSIP 913903100 
Settled LYNCH JONES & RYAN / 377.00 45 .180500 

OTHER CHARGES. 798 
13 Aug 04 UTD, ONLINE INC COM 13,820000 125,765.95 .000 268,799 .38 143,033 .43 0.00 143 .03343 
18 Aug 04 CUSJP'911268100 
Settled BNY ESI SECURITIES CO 1621 90 9 .145500 

OTHER CHARGES 296 
7 Jan 04 UTD STATIONERS INC COM - 360000 15,048.23 .000 9,963.65 5,08458 0 .00 5,084.58 
12 Jan 04 CUSIP. 913004107 
Settled SOUTHWEST SECURITIES / 18 00 41 852600 

OTHER CHARGES- .71 
8 Jan 04 UTD STATIONERS INC COM - 360000 15,14359 .000 9,963 .65 5,179.94 0.00 5,179.94 
13 Jan 04 CUSIP . 913004107 
Settled SOUTHWEST SECURITIES / 18.00 42117500 

OTHER CHARGES: .71 
9 Jan 04 UTD STATIONERS INC COM - 240000 10,07806 .000 6,642 .43 3,435.63 0.00 3,435 .63 
14 Jan 04 CUSIP 913004107 
Settled SOUTHWEST SECURITIES / 12 00 42.043900 

OTHER CHARGES: 48 
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12 Jan 04 UTD STATIONERS INC COM - 360000 14.93865 .000 9,96365 4,975.00 0 .00 4,97500 
15 Jan 04 CUSIP: 913004107 
Settled SOUTHWEST SECURITIES / 18 .00 41 .548200 

OTHER CHARGES: .70 

13 Jan 04 UTD STATIONERS INC COM - 360.000 15,02360 000 9,963.65 5,059.95 000 5,059.95 

16 Jan 04 CUSIP: 913004107 
Settled SOUTHWEST SECURITIES / 18 .00 41 .784200 

OTHER CHARGES- .71 

14 Jan 04 UTD STATIONERS INC COM - 480000 20,412 .91 .000 13,28486 7,128.05 0.00 7,128.05 

20 Jan 04 CUSIP: 913004107 
Settled SOUTHWEST SECURITIES / 24 .00 42.578900 

OTHER CHARGES: .96 

15 Jan 04 UTD STATIONERS INC COM - 480000 20,39227 .000 13,284 .86 7,107.41 0.00 7,107.41 

21 Jan 04 CUSIP. 913004107 
Settled SOUTHWEST SECURITIES / 24 .00 42535900 

OTHER CHARGES 96 

16 Jan 04 UTD STATIONERS INC COM - 360.000 15,304 .10 .000 9,963.65 5,340.45 0.00 5,340.45 

22 Jan 04 CUSIP. 913004107 
Settled SOUTHWEST SECURITIES / 18 00 42.563400 

OTHER CHARGES- .72 

20 Jan 04 UTD STATIONERS INC COM - 400000 17,259 .83 .000 11,070 .72 6.189 .11 0.00 6,189.11 

23 Jan 04 CUSIP. 913004107 
Settled SOUTHWEST SECURITIES / 20 00 43201600 

OTHER CHARGES: 81 

25 Aug 04 UTD STATIONERS INC COM - 600000 25,04035 .000 16,273 .38 8,766.97 0.00 8,766.97 

30 Aug 04 CUSIP* 913004107 
Settled BNY ESI SECURITIES CO. / 27.00 41779900 

OTHER CHARGES 59 

26 Aug 04 UTD STATIONERS INC COM - 600000 24,87415 .000 16,273 .38 8,600.77 0.00 8,600.77 

31 Aug 04 CUSIP: 913004107 
Settled BNY ES) SECURITIES CO. / 27 00 41 .502900 

OTHER CHARGES. 59 

27 Aug 04 UTD STATIONERS INC COM - 360000 14,983 .24 000 9,76403 5,219.21 0.00 5,219.21 

1 Sep 04 CUSIP. 913004107 
Settled ENY ESI SECURITIES CO / 16.20 41666100 

OTHER CHARGES. 36 

Generated by Northern Trust from reviewed periodic data on 25 Jan 05 Northern Trust 

77 7-77 77, 
t numb !Accoun io iai -SL -RICE,HA Account Name .*ZZFREEDOM FORILIM LL;' 

I JAN 04,'- 31 61i~ 0,4 ;' 

Investment Transaction Detail 
Page 42 of 62 

Trade date Security description Realized gain/loss 
ge-ftledate Asset ID Shares/PAR Transaction amount 
Trade-Status -groker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 



Equities 

30 Aug 04 UTD STATIONERS INC COM - 488000 20,057.16 .000 13,235.68 6,821 48 0 .00 6,821 .48 
2 Sep 04 CUSIP : 913004107 
Settled BNY ESI SECURITIES CO / 21 .96 41 .146700 

OTHER CHARGES: 
. 
47 

31 Aug 04 UTD STATIONERS INC COM - 488.000 20.060 .62 .000 13,235.68 6,824.94 0.00 6,824.94 
3 Sep 04 CUSIP. 913004107 
Settled BNY ESI SECURITIES CO . / 21 .96 41 .153800 

OTHER CHARGES. .47 

1 Sep 04 UTD STATIONERS INC COM 847.000 34,97358 .000 22.972.59 12,000 .99 0.00 12,OOQ.99 
7 Sep 04 CUSIP. 913004107 
Settled BNY ESI SECURITIES CO / 38 12 41 .337100 

OTHER CHARGES, 82 

2 Sep 04 UTD STATIONERS INC COM 1,080.000 45,035.70 .000 29,292.08 15,743 .62 0.00 15,743.62 
8 Sep 04 CUSIP: 913004107 
Settled ENY ESI SECURITIES CO / 48.60 41 .745700 

OTHER CHARGES 1.06 

3 Sep 04 UTD STATIONERS INC COM - 480000 19,98438 .000 13,018.71 6,96567 0.00 6,965.67 
9 Sep 04 CUSIP: 913004107 
Settled BNY ESI SECURITIES GO. / 21 .60 41 680100 

OTHER CHARGES. .47 

7 Sep 04 UTD STATIONERS INC COM - 257.000 10,71882 .000 6,970.43 3,748.39 0.00 3,748.39 
10 Sep 04 CUSIP. 913004107 
Settled BNY ESI SECURITIES CO. / 11 .57 41753500 

OTHER CHARGES: 26 

6 Dec 04 VALASSIS COMMUNICATIONS INC COM 10,300000 359,52028 000 370,346.52 10,826.24 0.00 10,826 .24 
9 Dec 04 CUSIP, 918866104 
Settled LYNCH JONES & RYAN / 515 00 34.955700 

OTHER CHARGES, 843 

6 Dec 04 VALSPAR CORP COM 5,000000 245,61824 .000 199,526.00 46,092 .24 0.00 46,092.24 
9 Dec 04 CUSIP: 920355104 
Settled LYNCH JONES & RYAN / 250.00 49.174800 

OTHER CHARGES. 576 

6 Dec 04 WCI CMNTYS INC COM 9,200.000 250,490.80 000 199,568.95 50,921 .85 0.00 50,921 .85 
9 Dec 04 CUSIP 92923C104 
Settled LYNCH JONES & RYAN / 460 00 27.277900 

OTHER CHARGES: 588 
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6 Dec 04 WERNER ENTERPRISES INC COM 14,000.000 312,332 .69 .000 257,835 .03 54,497.66 0.00 64,497 .66 
9 Dec 04 CUSIP . 950755108 
Settled KNIGHT SECURITIES L P. 22 .310000 

OTHER CHARGES: 7.31 

27 May 04 ZEBRA TECHNOLOGIES CORP CL A - 700000 56,846 .99 .000 25,633.11 31,21388 0.00 31,213 .88 
2 Jun 04 CUSIP: 989207105 
Settled BNY ESI SECURITIES CO. / 31 .50 81 .256900 

OTHER CHARGES. 1 .34 

28 May 04 ZEBRA TECHNOLOGIES CORP CIL A - 770.000 62,192.75 .000 28,196.43 33,996.32 0.00 33,996 .32 
3 Jun 04 CUSIP: 989207105 
Settled BNY ESI SECURITIES CO. / 34.65 80.816700 

OTHER CHARGES: 146 

1 Jun 04 ZEBRA TECHNOLOGIES CORP CL A 882.000 70,752.47 .000 32,297 .72 38,454.75 0.00 38,454.75 
4 Jun 04 CUSIP. 989207105 
Settled SNY ESI SECURITIES CO. / 39.69 60.265100 

OTHER CHARGES: 1.66 

2 Jun 04 ZEBRA TECHNOLOGIES CORP CIL A 1,048000 83,528.46 .000 38,221 .83 45,306.63 0.00 45,306.63 
7 Jun 04 CUSIP. 989207105 
Settled BNY ESI SECURITIES CO. / 47.16 79.749600 

OTHER CHARGES: 1.96 

6 Dec 04 ZEBRA TECHNOLOGIES CORP CIL A 4,125000 212,143.78 .000 100,276.37 111.867 .41 000 111,867.41 
9 Dec 04 CUSIP. 989207105 
Settled KNIGHT SECURITIES L P 51430000 

OTHER CHARGES. 497 

Total United States - USD 18,147,835 .40 .000 14,900,095 .08 3,247,740.32 0.00 3,247,740.32 

Total common stock 18,147,835 .40 .000 14t9OO,O95 .08 3,247,740.32 0.00 3,247,740.52 

Total equities 18,147,835 .40 .000 14,900,095.08 3,247,740.32 0.00 3,247,740.32 

Total sales 810,617.00 18,147,835 .40 .000 14,900,095.08 3,247,740.32 0.00 3,247,740.32 

4 '.32 47,140 2 . . . . . . . . . . . . . . . . -~ :',,:'~~ : .D : transact on' 
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Local Proceeds Local Local Proceeds 
Trade date/ Security description Base Fro-ceeds ffa -se -9ase -Proceeds 
Settle date Country Trade Status Asset ID Shares/PAR Base Market Market Base Market 



Expense 

Cash and cash equivalents 
Currency 000 000 106,35400 0.00 0.00 0.00 106,354.00 

Total cash and cash equivalents 0.00 0.00 106,354.00 0.00 0.00 0.00 106,354.00 

Total expense 0.00 0.00 106,354.00 0.00 0.00 0.00 106,354.00 

SOS 
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Receivables Receivables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount received last period this period received Earned Income 

Income 

Equities 

Common stock 2,88600 2,09000 70,731 30 0 .00 0 .00 000 69,935 .30 

Total equities 2,886.00 2,090.00 70,731 .30 0.00 0 .00 0 .00 69,935 .30 

Cash and cash equivalents 

Short term investment funds 195.84 70406 4,57214 0.00 0.00 000 5.080.36 

Total cash and cash equivalents 195 .84 704 .06 4,572 .14 0 .00 0.00 0 .00 5,080 .36 

Total Income 3,081 .84 2,794 .06 75,303.44 0.00 0.00 0.00 75,015.66 

Payables Payables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount paid last period this period received Expenses recognized 
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Common stock 

United States - USD 
REP SVCS INC COM 732.00 0.00 000 732.00 Receivable last period .0600 

12,200000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Descri~ficn' Rate 
Asset 

D D te, 
Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CUSIP. 760759100 Ex date . 30 DEC 03 / Pay date* 16 JAN 04 

REYNOLDS & REYNOLDS CO CL A COM .1100 1,25400 000 0.00 1,254.00 Receivable last period 
11,400 .000 

CUSIP. 761695105 Ex date* 15 DEC 03 / Pay date* 09 JAN 04 

VALSPAR CORP COM 1800 900.00 000 0.00 900.00 Receivable last period 
5,000000 

CUSIP: 920355104 Ex date : 29 DEC 03 / Pay date : 15 JAN 04 

TUPPERWARE CORP COM .2200 2,090.00 0.00 000 2,090.00 Receivable this period 
9,500000 

CUSIP* 899896104 Ex date 06 DEC 04 / Pay date* 04 JAN 05 

ABM INDS INC COM .1000 78000 000 0.00 780.00 Received this period 
7,800.000 

CUSIP: 000957100 Ex date : 06 OCT 04 / Pay date . 01 NOV 04 

ABM INDS INC COM .1000 78000 0.00 000 780 00 Received this period 
7,800,000 

CUSIP* 000957100 Ex date : 07 APR 04 / Pay date : 03 MAY 04 

ABM INDS INC COM .1000 780.00 0.00 000 780.00 Received this period 
7,800.000 

CUSIP: 000957100 Ex date. 08 JUL 04 / Pay date. 02 AUG 04 

ABM INDS INC COM 1000 780.00 0.00 000 780.00 Received this period 
7,800000 

CUSIP. 000957100 Ex date . 08 JAN 04 / Pay date . 02 FEB 04 

ACUITY BRANDS INC COM .1500 756.00 0.00 000 756.00 Received this period 
5,040.000 

CUSIP. 00508Y102 Ex date . 15 JUL 04 / Pay date 02 AUG 04 

ACUITY BRANDS INC COM .1500 1,192.50 000 0.00 1,192.50 Received this period 
7,950000 

CUSIP. 00508Y102 Ex date . 14 OCT 04 / Pay date . 01 NOV 04 

AMER GREETINGS CORP CIL A COM 0600 85200 000 000 852 00 Received this period 
14 .200 .000 

CUSIP* 026375105 Ex date, 15 OCT 04 / Pay date. 29 OCT 04 
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Description Rate 
Asset IDA)ates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

AMERN AXLE & MFG HOLDINGS INC .1500 1,245.00 0.00 0.00 1,245 00 Received this period 

8,300.000 

CUSIP. 024061103 Ex date: 03 JUN 04 Pay date . 28 JUN 04 

AMERN ITALIAN PASTA CO CL A .1875 825.00 0.00 0.00 825 00 Received this period 

4,400000 

CUSIP. 027070101 Ex date, 17 MAR 04 Pay date : 05 APR 04 

AUTOLIV INC COM STK .1500 825.00 0.00 000 825 00 Received this period 

5,500.000 

CUSIP* 052800109 Ex date . 03 FEB 04 Pay date : 04 MAR 04 

AUTOLIV INC COM STK .2000 1,100.00 0.00 0.00 1,100.00 Received this period 

5,500000 

CUSIP 052800109 Ex date . 08 NOV 04 Pay date : 09 DEC 04 

AUTOLIV INC COM STK .2000 1,100.00 0.00 0.00 1 .100 00 Received this period 

5,500.000 

CUSIP. 052800109 Ex date, 04 MAY 04 Pay date . 03 JUN 04 

AUTOLIV INC COM STK .2000 1,100.00 0.00 0.00 1, 100 00 Received this period 

5,500000 

CUSIP' 052800109 Ex date . 10 AUG 04 Pay date . 09 SEP 04 

BRINKS CO COM STK 02SO 25500 000 000 255.00 Received this period 

10,200 .000 

CUSIP* 109696104 Ex date 13 MAY 04 Pay date . 01 JUN 04 

BRINKS CO COM STK .0250 25500 000 0.00 255 00 Received this period 

10,200.000 

CUSIP: 109696104 Ex date : 12 NOV 04 Pay date: 01 DEC 04 

BRINKS CO COM STK .0250 33500 0.00 0.00 335 00 Received this period 

13,400000 

CUSIP' 109696104 Ex date : 12 FEB 04 Pay date . 01 MAR 04 

BRINKS CO COM STK .0250 25500 0.00 0.00 255 00 Received this period 

10,200,000 

CUSIP 109696104 Ex date 12 AUG 04 Pay date 01 SEP 04 

CBRL GROUP INC COM STK .1100 737.00 0.00 000 737.00 Received this period 

6.700.000 

CUSIP 12489V106 Ex date 14 APR 04 Pay date, 10 MAY 04 

CBRL GROUP INC COM STK .1200 804.00 0.00 0.00 804 00 Received this period 

6.700.000 

CUSIP, 12489V106 Ex date, 06 OCT 04 Pay date . 01 NOV 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CBRL GROUP INC COM STK .1100 737.00 0.00 0.00 737.00 Received this period 
6,700.000 

CUSIP, 12489V106 Ex date . 05 AUG 04 Pay date : 01 SEP 04 

DELTA & PINE LD CO COM COM .1200 993.60 000 0.00 993 .60 Received this period 
8,280000 

CUSIP : 247357106 Ex date: 26 MAY 04 Pay date 14 JUN 04 

DELTA & PINE LD CO COM COM .1200 993 .60 0.00 0 .00 993 .60 Received this period 
8,280 .000 

CUSIP . 247357106 Ex date . 26 NOV 04 1 Pay date : 14 DEC 04 

DELTA & PINE LID CO COM COM .1200 993 .60 0 .00 0.00 993 .60 Received this period 
8,280 .000 

CUSIP . 247357106 Ex date . 27 AUG 04 / Pay date : 14 SEP 04 

DOMINOS PIZZA INC COM .0650 914 .55 0.00 0 .00 914 .55 Received this period 
14,270.000 

CUSIP : 25754A201 Ex date : 29 NOV 04 / Pay date . 15 DEC 04 

DOMINOS PIZZA INC COM .0650 1300 0.00 0.00 13 .00 Received this period 
14,270 .000 

CUSIP : 25754A201 Ex date, 29 NOV 04 / Pay date : 15 DEC 04 

FAIR ISAAC CORPORATION COM .0200 7200 000 000 72 .00 Received this period 
3,600 .000 

CUSIP, 303250104 Ex date, 13 FEB 04 Pay date. 10 MAR 04 

FAIR ISAAC CORPORATION COM .0200 108 .00 0 .00 0.00 108 .00 Received this period 
5,400 .000 

CUSIP . 303250104 Ex date : 24 MAY 04 Pay date 16 JUN 04 

FOOT LOCKER INC COM 0600 642.00 0 .00 0.00 642.00 Received this period 
10,700.000 

CUSIP . 344849104 Ex date . 13 OCT 04 Pay date- 29 OCT 04 

FOOT LOCKER INC COM 0600 642 .00 000 0.00 642 00 Received this period 
10,700000 

CUSIP : 344849104 Ex date : 14 JUL 04 / Pay date 30 JUL 04 

FOOT LOCKER INC COM .0600 642 .00 0 .00 0.00 642.00 Received this period 
10,700.000 

CUSIP* 344849104 Ex date 14 JAN 04 / Pay date . 30 JAN 04 

FOOT LOCKER INC COM .0600 642 .00 0 .00 000 642 .00 Received this period 
10,700000 

CUSIP : 344849104 Ex date . 14 APR 04 / Pay date : 30 APR 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 
FURNITURE BRANDS INTL INC COM .1250 96250 000 0.00 962.50 Received this period 

7,700.000 
CUSIP: 360921100 Ex date : 06 MAY 04 Pay date. 28 MAY 04 

FURNITURE BRANDS INTL INC COM .1250 96250 0.00 0.00 962 50 Received this period 
7,700000 

CUSIP: 360921100 Ex date . 05 FEB 04 Pay date . 27 FEB 04 

HUGHES SUP INC COM .0650 715.00 000 0.00 715.00 Received this period 

11,000 .000 
CUSIP: 444482103 Ex date. 28 OCT 04 Pay date, 15 NOV 04 

HUGHES SUP INC COM .1000 550.00 0.00 0.00 550.00 Received this period 
5,500000 

CUSIP. 444482103 Ex date. 04 FEB 04 Pay date . 20 FEB 04 

HUGHES SUP INC COM .1300 71500 0.00 0.00 715.00 Received this period 
5,500.000 

CUSIP. 444482103 Ex date- 05 AUG 04 Pay date- 23 AUG 04 

HUGHES SUP INC COM .1300 715.00 0.00 0.00 715 00 Received this period 
5,500.000 

CUSIP* 444482103 Ex date. 29 APR 04 Pay date . 14 MAY 04 

JOURNAL COMMUNICATIONS INC COM .0650 1,046.50 0.00 0.00 1,046 50 Received this period 
16,100 .000 

CUSIP: 481130102 Ex date. 27 AUG 04 / Pay date: 10 SEP 04 

JOURNAL COMMUNICATIONS INC COM .0650 1,04650 0.00 0.00 1,046.50 Received this period 
16 .100.000 

CUSIP: 481130102 Ex date. 26 NOV 04 / Pay date. 10 DEC 04 

LANDRYS RESTAURANTS INC .0500 255.00 0.00 0.00 255 00 Received this period 
5,100.000 

CUSIP: 515OBL103 Ex date- 07 APR 04 / Pay date* 26 APR 04 

LANDRYS RESTAURANTS INC .0500 255.00 000 0.00 255 00 Received this period 
5.100000 

CUSIP- 515081-103 Ex date . 08 JUL 04 / Pay date . 26 JUL 04 

LANDRYS RESTAURANTS INC .0250 127.50 000 0.00 127.50 Received this period 
5,100.000 

CUSIP 515081-103 Ex date : 08 JAN 04 / Pay date 26 JAN 04 

MERCURY GEN CORP NEW COM .3700 2,07200 000 0.00 2,072.00 Received this period 
5,600.000 

CUSIP- 589400100 Ex date, 13 SEP 04 / Pay date : 30 SEP 04 



71 ~P r §1 7W 77 -0 Ace Int'nu 'Statemeh o be 
'Account Nam *ZZFREED0M'F0RUM,-R1C LL 'o, VAN 4 -Al DEC,04 

Page 51 of 62 + Income & Expense Detail - Base Currency 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 
MERCURY GEN CORP NEW COM .3700 2,07200 000 000 2,072.00 Received this period 

5,600.000 
CUSIP. 589400100 Ex date, 14 JUN 04 Pay date, 30 JUN 04 

MERCURY GEN CORP NEW COM 3700 2,072.00 000 0.00 2,072.00 Received this period 
5,600.000 

CUSIP 589400100 Ex date, 11 MAR 04 Pay date: 31 MAR 04 

NOBLE ENERGY INC COM .0500 360.00 000 0.00 360.00 Received this period 
7.200000 

CUSIP. 655044105 Ex date. 06 MAY 04 1 Pay date, 24 MAY 04 

NOBLE ENERGY INC COM 0500 360.00 0.00 0.00 360.00 Received this period 
7,200.000 

CUSIP, 655044105 Ex date* 05 NOV 04 Pay date . 23 NOV 04 

NOBLE ENERGY INC COM .0500 36000 0.00 0.00 360.00 Received this period 
7,200.000 

CUSIP 655044105 Ex date . 06 FEB 04 Pay date* 24 FEB 04 

NOBLE ENERGY INC COM .0500 360.00 0.00 0.00 360.00 Received this period 
7,200000 

CUSIP: 655044105 Ex date 06 AUG 04 Pay date : 24 AUG 04 

OSHKOSH TRUCK CORP COM 0575 264.50 0.00 000 264.50 Received thIs period 
4,600.000 

CUSIP, 688239201 Ex date : 04 MAY 04 Pay date 13 MAY 04 

OSHKOSH TRUCK CORP COM 0875 402.50 000 0.00 402.50 Recetved this period 
4,600.000 

CUSIP: 688239201 Ex date : 04 AUG D4 Pay date . 13 AUG 04 

OSHKOSH TRUCK CORP COM .0575 264.50 0.00 0~00 264.50 Received this period 
4,600.000 

CUSIP, 688239201 Ex date, 04 FEB 04 Pay date . 13 FEB 04 

OSHKOSH TRUCK CORP COM 0875 21000 000 0.00 210.00 Received this period 
4,600.000 

CUSIP: 688239201 Ex date : 04 NOV 04 Pay date . 15 NOV 04 

OSHKOSH TRUCK CORP COM 0875 192.50 0.00 0.00 192.50 Received this period 
4,600000 

CUSIP. 688239201 Ex date : 04 NOV 04 Pay date . 15 NOV 04 

REEBOK INTL COM .1500 1,21500 0.00 0.00 1,215 00 Received this period 
8,100.000 

CUSIP: 758110100 Ex date . 17 AUG 04 Pay date, 03 SEP 04 
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REEBOK INTL COM 1500 1,21500 0 .00 0.00 1,215.00 Received this period 

CUSIP* 758110100 Ex date. 03 MAR 04 / Pay date 19MAR04 
8,100000 

REP SVCS INC COM .0600 73200 0.00 0.00 732.00 Received this period 

CUSIP . 760759100 Ex date: 30 MAR 04 Pay date : 15 APR 04 
12,200000 

REP SVCS INC COM .1200 1 .464.00 0 .00 0.00 1,464.00 Received this period 

CUSIP 760759100 Ex data' 29 SEP 04 Pay date 15 OCT 04 
12,200.000 

REP SVCS INC COM 0600 732 .00 000 0.00 732 .00 Received this period 

CUSIP . 760759100 Ex date . 29 JUN 04 Pay date: 15 JUL 04 
12,200000 

REP SVCS INC COM 0600 732 .00 0 .00 0.00 732 .00 Received this period 

CUSIP : 760759100 Ex date : 30 DEC 03 Pay date 16 JAN 04 
12,200000 

REYNOLDS & REYNOLDS CO CL A COM 1100 1 .2-54.00 0 .00 0.00 1,254 .00 Received this period 

CUSIP : 761695105 Ex date- 15 DEC 03 / Pay date. 09 JAN 04 
11,400.000 

REYNOLDS & REYNOLDS CO CL A COM .1100 669 .35 000 0.00 669 .35 Received this period 

CUSIP . 761695105 Ex date- 17 AUG 04 1 Pay date . 09 SEP 04 
11,400.000 

REYNOLDS & REYNOLDS CO CL A COM .1100 584.65 0 .00 0.00 584 .65 Received this period 

CUSIP 761695105 Ex date- 17 AUG 04 / Pay date . 09 SEP 04 
11,400.000 

REYNOLDS & REYNOLDS CO CL A COM .1100 1,25400 000 0.00 1,254 .00 Received this period 

CUSIP 761695105 Ex date- 19 MAY 04 / Pay date . 10 JUN 04 
11 .400.000 

REYNOLDS & REYNOLDS CO CL A COM .1100 1,254.00 000 0.00 1,254 .00 Received this period 

CUSIP : 761695105 Ex date . 19 MAR 04 / Pay date- 09 APR 04 
11,400.000 

SPEEDWAY MOTORSPORTS INC COM .3100 3 .348.00 0 .00 0.00 3,348 00 Received this period 

CUSIP . 847788106 Ex date : 28 OCT 04 / Pay date . 15 NOV 04 
10,800.000 

SUPERIOR INDS INTL INC COM .1375 49 .50 000 0.00 49 .50 Received this period 
5,700.000 

CUSIP : 868168105 Ex date . 07 JAN 04 1 Pay date* 23 JAN 04 
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SUPERIOR INDS INTL INC COM 1375 73425 0.00 0.00 734 25 Received this period 
5,700000 

CUSIP. 868168105 Ex date . 07 JAN 04 Pay date: 23 JAN 04 

TALBOTS INC COM .1100 425.92 000 0.00 425.92 Received this period 
9,000000 

CUSIP: 674161102 Ex date . 02 DEC 04 Pay date . 20 DEC 04 

TALBOTS INC COM .1100 990.00 000 000 990.00 Received this period 
9,000.000 

CUSIP: 874161102 Ex date : 03 JUN 04 Pay date : 21 JUN 04 

TALBOTS INC COM 
- 
1100 564.08 0.00 0.00 564.08 Received this period 

9,000000 
CUSIP. 874161102 Ex date- 02 DEC 04 Pay date . 20 DEC 04 

TALBOTS INC COM .1000 900.00 0.00 0.00 900.00 Received this period 
9,000.000 

CUSIP- 874161102 Ex date : 04 MAR 04 1 Pay date: 22 MAR 04 

TALBOTS INC COM .1100 99000 0.00 000 990.00 Received this period 
9,000000 

CUSIP. 874161102 Ex date : 02 SEP 04 Pay date : 20 SEP 04 

TIDEWATER INC COM .1500 1,290.00 000 000 1,290.00 Received this period 
8,600.000 

CUSIP: 886423102 Ex date : 24 NOV 04 Pay date . 09 DEC 04 

TIDEWATER INC COM .1500 1,29000 000 0.00 1,290.00 Received this penod 
8,600000 

CUSIP. 886423102 Ex date . 22 APR 04 Pay date 06 MAY 04 

TIDEWATER INC COM .1500 1,290.00 0.00 0.00 1,290.00 Received this period 
8.600.000 

CUSIP: 886423102 Ex date . 22 JUL 04 / Pay date . 05 AUG 04 

TIDEWATER INC COM .1500 1,290.00 0.00 0.00 1,290 00 Received this period 
8,600000 

CUSIP: 886423102 Ex date 22 JAN 04 / Pay date. 05 FEB 04 

TUPPERWARE CORP COM .2200 1,10440 000 0.00 1,104.40 Received this period 
9,500,000 

CUSIP: 899896104 Ex date, 13 SEP 04 / Pay date . 01 OCT 04 

TUPPERWARE CORP COM .2200 98560 0.00 0.00 985.60 Received this period 
9,500.000 

CUSIP, 899896104 Ex date- 13 SEP 04 / Pay date. 01 OCT 04 
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UNVL HEALTH SERVICES INC CIL B COM .0800 60320 000 0.00 603.20 Received this period 
7,540,000 

CUSIP. 913903100 Ex date, 29 NOV 04 / Pay date, 15 DEC 04 

VALSPAR CORP COM .1800 900.00 000 0 .00 900 .00 Received this period 
5,000000 

CUSIP : 920355104 Ex date . 30 MAR 04 / Pay date: 15 APR 04 

VALSPAR CORP COM .1800 90000 000 0.00 900 00 Received this period 
5,000000 

CUSIP 920355104 Ex date : 29 SEP 04 / Pay date 15 OCT 04 

VALSPAR CORP COM .1800 90000 0.00 000 900.00 Received this period 
5,000000 

CUSIP 920355104 Ex date, 29 DEC 03 / Pay date. 15 JAN 04 

VALSPAR CORP COM .1800 900 .00 000 000 900.00 Received this period 
5,000000 

CUSIP, 9203S5104 Ex date 29 JUN 04 1 Pay date . 15 JUL 04 

WERNER ENTERPRISES INC COM .0250 350.00 000 0 .00 350 .00 Received this period 
14,000000 

CUSIP . 950755108 Ex date 15 APR 04 Pay date. 04 MAY 04 

WERNER ENTERPRISES INC COM .0350 49000 000 0 .00 490 00 Received this period 
14,000000 

CUSIP . 950755108 Ex date . 01 JUL 04 Pay date. 20 JUL 04 

WERNER ENTERPRISES INC COM 0250 35000 0.00 0.00 350 .00 Received this period 
14,000 .000 

CUSIP: 950755108 Ex date 08 JAN 04 Pay date 27 JAN 04 

WERNER ENTERPRISES INC COM .0350 49000 0.00 0.00 490.00 Received this period 
14,000 .000 

CUSIP . 950755108 Ex date : 30 SEP 04 Pay date . 19 OCT 04 

Total common stock 2,886.00 0.00 0.00 2,886.00 Receivable last period 
2,090.00 0.00 0.00 2,090.00 Receivable this period 

70,731 .30 0.00 0.00 70,731 .30 Received this period 
0.00 000 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0 .00 Tax recoverable this period 
0.00 0 .00 0 .00 0.00 Tax reclaims received 
0.00 0 .00 0.00 0 .00 Income purchased this period 
0.00 0 .00 0.00 0.00 Income sold this period 

69,935 .3u (J .UU 0.00 b.9,935.3(.) Izamecll income 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
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Total equities 2,886.00 0.00 0.00 2,886.00 Receivable last period 
2,090.00 0.00 0.00 2,090.00 Receivable this period 

70,731 .30 0.00 0.00 70,731 .30 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

tj9,935.30 0.00 U.UU tju,u35.3U Earned inE_ome 

Cash and cash equivalents 

Short term Investment funds 

United States - USID 
MF13 NORTHN INSTL FIDS DIVERSIFIED ASSETS .6989 195.84 000 0.00 195.84 Receivable last period 
PORTFOLIO 0.000 
CUSIP. 665278107 

MF13 NORTHN INSTL FIDS DIVERSIFIED ASSETS 1 .8090 704.06 000 0.00 704.06 Receivable this period 
PORTFOLIO 0.000 
CUSIP. 665278107 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 367.24 0.00 0.00 367 24 Received this period 
PORTFOLIO 661,121.380 
CUSIP 665278107 Ex date . 28 MAY 04 / Pay date 01 JUN 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 195.84 000 0.00 195.84 Received this period 
PORTFOLIO 396,648870 
CUSIP. 665278107 Ex date : 31 DEC 03 1 Pay date- 02 JAN 04 

MF13 NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 339.50 000 0.00 339.50 Received this period 
PORTFOLIO 336,155.950 
CUSIP 665278107 Ex date . 31 AUG 04 / Pay date. 01 SEP 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 40905 0.00 0.00 409.05 Received this period 
PORTFOLIO 404,487.130 
CUSIP. 665278107 Ex date . 30 JUN 04 / Pay date. 01 JUL 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 33039 000 0.00 330 39 Received this period 
PORTFOLIO 284,919.590 
CUSIP. 665278107 Ex date . 31 MAR 04 / Pay date 01 APR 04 



Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

711 
b Cc0jj urn e rt o r0k, -RICE, HALL-SLI' : CIRLIM Account Name *ZZFREEOQM F 

I AN 6 4 31 DE'6'0~ 

Income & Expense Detail - Base Currency Page 56 of 62 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 47540 0 .00 0.00 475 .40 Received this period 
PORTFOLIO 544,181 .710 
CUSIP. 665278107 Ex date. 30 SEP 04 / Pay date: 01 OCT 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 405 .48 000 000 405 .48 Received this period 
PORTFOLIO 466,678 .240 
CUSIP: 665278107 Ex date . 30 JUL 04 / Pay date : 02 AUG 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 636 .09 000 0.00 636 .09 Received this period 
PORTFOLIO 373,500 .710 
CUSIP. 665278107 Ex date: 30 NOV 04 / Pay date: 01 DEC 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 201 .65 000 0.00 201 .65 Received this period 
PORTFOLIO 605,495 .750 
CUSIP- 665278107 Ex date. 30 APR 04 / Pay date- 03 MAY 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 23950 000 0.00 239 .50 Received this period 
PORTFOLIO 468,609 .540 
CUSIP: 665278107 Ex date: 30 JAN 04 / Pay date . 02 FEB 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 662 .75 000 000 662.76 Received this period 
PORTFOLIO 696,532300 
CUSIP: 665278107 Ex date: 29 OCT 04 / Pay date . 01 NOV 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 309 .25 0.00 0.00 309.25 Received this period 
PORTFOLIO 614,440 .030 
CUSIP. 665278107 Ex date. 27 FEB 04 / Pay date, 01 MAR 04 

Total short term Investment funds 195,84 0.00 0 .00 195.84 Receivable last period 
704.06 0.00 0.00 704.06 Receivable this period 

4,572.14 0.00 0.00 4,572.14 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0 .00 0.00 Tax recoverable last period 
0.00 0 .00 0 .00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0 .00 0.00 Income sold this period 

b,Ubu.36 0.00 u .uu b,UE50 .36 tarned income 
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income & Expense Detail - Base Currency Page 57 of 62 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Not amount Transaction type 

Income 
Cash and cash equivalents 

Total cash and cash equivalents 195.84 0.00 0.00 195 .64 Receivable last period 
704.06 0.00 0.00 704.06 Receivable this period 

4,572.14 0.00 0.00 4,572.14 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0 .00 0 .00 0.00 0.00 Tax recoverable this period 
0 .00 0 .00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

b,U80.36 (J .1JU (J .(JU 5,080.36 Earnea income 

Total Income 3,081 .84 0 .00 0 .00 3,081.84 Receivable last period 
2,794.06 0 .00 0 .00 2,794.06 Receivable this period 

75,303 .44 0.00 0.00 75,303.44 Received this period 
0.00 0.00 0.00 0 .00 Broker commissions recaptured 
0.00 0.00 0 .00 0 .00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0 .00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

75,0i*.b6 0 .00 75,015 .66 Earned income 

Expense 
Cash and cash equivalents 

Currency 
United States - USD 
PAID RICE HALL JAMES & ASSOCIATES, .0000 - 27,09400 000 0.00 - 27,094 .00 Paid this period 
INVESTMENT MANAGEMENT FEES FOR THE 0.000 
PERIOD 04/30/04 - 06/30/04, INVOICE 
#0604-183, A/C #261376 . 
Value date. 28 JUL 04 / Entry date, 28 JUL 04 

PAID RICE, HALL, JAMES & ASSOCIATES FOR .0000 26,148.00 0.00 0.00 26,148 .00 Paid this period 
INVESTMENT MANAGEMENT FEES FOR THE 0.000 
PERIOD OF 10/01/03 - 12/31/03 
Value date 03 FEB 04 / Entry date* 03 FEB 04 

PAID RICE, HALL, JAMES & ASSOCIATES FOR .0000 27,27000 0 .00 0.00 27,270.00 Paid this period 
INVESTMENT MANAGEMENT FEES FOR THE 0 .000 
PERIOD 111104 -3/31/04 INV#0304-175 
Value date : 28 APR 04 / Entry date . 28 APR 04 
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Income & Expense Detail - Base Currency Page 58 of 62 

Rate 
Wms Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Expense 
Cash and cash equivalents 

PAID RICE, HALL, JAMES & ASSOCIATES FOR 0000 25,84200 000 0.00 - 25,842 .00 Paid this period 
INVESTMENT MANAGEMENT FEES FOR THE 0000 
PERIOD 7/l/04-9/30/04 
Value date* 28 OCT 04 / Entry date, 28 OCT 04 

Total currency 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 106,354 .00 0.00 0 .00 106,354.OOPaid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this Derlod 

Total cash and cash equivalents 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 106,354 .00 0.00 0.00 106,354 .00PaId this period 
0.00 0100 0.00 0.00 Broker commissions recaptured 
0.00 0100 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 000 0.00 0.00 Income sold this Eerlod 

- 106,354 .00 U.00 0.0U W15,354.00Expenses recognized 

Total expense 0.00 0 .00 0 .00 0 .00 Payable last period 
0 .00 0.00 0.00 0.00 Payable this period 

. 106,354.00 0.00 0.00 106,354.00 Paid this period 
0 .00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0 .00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0 .00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0 .00 0.00 0.00 Income sold this Derlod 
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Funding & Disbursement Summary 
Transaction amount Realized ga]nAoss 

Page 59 of 62 

Transaction type Receipts Disbursements Market value Cost - Cost on gain/loss' Market Translation Total 

Security Deliveries 0.00 0.00 840,927.50 669,54988 0.00 000 0.00 0.00 
0.00 

Interportfolio Transfers Out 000 12,790,795~94 000 000 12,790,795.94 0.00 0.00 0.00 
0.00 

Total : i . : i, i, 11 : 1: : :i : i 1 i i'a , -.1 i :ii i~: it i it i : ::i0l: 1 otd . 1 it, 
.00 1Z79Q;79&94 15.94 j 

t 
0" 

i 
646,42?,50 69"i 68`~ : . . . . . . . . 6 >49, 12',79Q,79 ill i 

QG : it i -I 

Total unrealized galnAoss security disbursements less receipts 171,377.62 



Value date 
Entry dat Security description Transaction amount Realized gain/loss 
Asset ID Transaction description Market value Cost Cost on gain/loss Market Translation Total 

9 Dec 04 ABM INDS INC COM 164,892 .00 131 .04424 0.00 0 .00 000 0 .00 
9 Dec 04 SharWPAR : -7,800 .000 0.00 
CUSIP 000957loo 7,800 .00 SHARES TRANSFERRED TO ACCOUNT 

26-13765 

9 Dec 04 AMER GREETINGS CORP CL A COM 130,15750 79,827.25 0.00 000 000 0 .00 
9 Dec 04 Shares/PAR- .4,733 .000 000 
CUSIP 026375105 4,733 00 SHARES TRANSFERRED TO ACCOUNT 

26-13765 

9 Dec 04 JOURNAL COMMUNICATIONS INC COM 139,42600 146,91250 0.00 0 .00 0.00 0 .00 
9 Dec 04 Shares/PAR. -8,050000 0.00 
CUSIP 48`1130102 8,050 .00 SHARES TRANSFERRED TO ACCOUNT 

26-13765 

10 Dec 04 DOMINOS PIZZA INC COM 12,96864 9,66648 0.00 000 0.00 0 .00 
10 Dec 04 Shares/PAR- -711 .000 0.00 
CUSIP 25754A201 711 .00 SHARES TRANSFERRED TO TRUST ACCT 

26-13765 

10 Dec 04 DOMINOS PIZZA INC COM 117,173 .76 87,338.18 0.00 000 0.00 0 .00 
10 Dec 04 Shares/PAR. -6,424,000 0.00 
CUSIP 25754A201 6,424 .00 SHARES TRANSFERRED TO TRUST ACCT 

26-13765 

1 
0 Dec 04 OH CAS CORP COM 174,40000 111,629 .19 0.00 0 .00 0.00 0 .00 

10 Dec 04 Shares/PAR .8,000,000 0.00 
CUSIP 677240103 8,000 00 SHARES TRANSFERRED TO TRUST ACCT 

26-13765 

10 Dec 04 SWIFT TRANSN INC COM 39,97992 40,459.49 000 0 .00 0.00 000 
10 Dec 04 Shares/PAR. -2,091 .000 0.00 
CUSIP 870756103 2,091 00 SHARES TRANSFERRED TO TRUST ACCT 

26-13765 

10 Dec 04 SWIFT TRANSN INC COM 61 .92968 62,672.55 0.00 000 0.00 0 .00 
10 Dec 04 Shares/PAR .3,239 .000 0.00 
CUSIP 870756103 3,239 00 SHARES TRANSFERRED TO TRUST ACCT 

26-13765 

Total security deliveries 840,927.50 - 669,549.88 0.00 0.00 0 .00 0.00 
0.00 
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Security Deliveries 
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Page 61 of 62 Funding & Disbursement Detail 
Interportfolio Transfers Out 
Value date 
Entry date Security description Realized gain/loss 
Asset ID, Transaction description Market value Cost Transaction amount Market Translation Total 

10 Dec 04 UNITED STATES DOLLARS 0.00 000 6,814 .076 .29 000 0 .00 0.00 
10 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-13764, *FREEDOM FORUM -HOOVER-SL 
TRANSFER CASH PER CLIENT DIRECTION 

10 Dec 04 UNITED STATES DOLLARS 0.00 000 5,973,148 .79 0.00 0 .00 0.00 
10 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-13765, 'FREEDOM FORUM -BATTERY-SL 
TRANSFER CASH PER CLIENT DIRECTION 

16 Dec 04 UNITED STATES DOLLARS 000 0 .00 1,78543 000 0 .00 0.00 
16 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-13764, *FREEDOM FORUM -HOOVER-SL 
TRANSFER FUNDS PER CLIENT DIRECTION 

16 Dec 04 UNITED STATES DOLLARS 000 0 .00 1,785.43 0.00 0 .00 0 .00 
16 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-13765, 'FREEDOM FORUM _BATTERY-SL 
TRANSFER FUNDS PER CLIENT DIRECTION 

Total Interportfollo transfers out 0 .00 0 .00 12,790,795 .94 0.00 0.00 0.00 

Total, 940,927.41) ~ :669 549 ~8 : 0,96 

Total unrealized gainAoss security disbursements less receipts 171,377.62 
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Capital Change Detail Page 62 of 62 

Realized galn/loss 
Orialrial security description/Ass9t ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Z71 - Equities 

United States 

27 Jan 03 AMER FINL GROUP INC CH COM STK 0.00 $0 125 A SHARE ON 7,100 SHARES 0 .00 0.00 000 
CUSIP 025932104 EX DATE 01-13-03, RECORD DATE - 887 .50 0 .00 

01-15-03 

11 Mar 04 FAIR ISAAC CORPORATION COM 0.00 RECEIVED 1 .800 00 SHARES AS A 0.00 000 0.00 
CUSIP 303250104 STOCK SPLIT OF 1 ADDITIONAL FAIR ISAAC CORPORATION COM CUSIP 0.00 0.00 
3.600000 SHARE(S) FOR EACH 2 SHARE(S) 303250104 

HELD PAYABLE TO HOLDERS OF 5.400000 
RECORD 02-18-04, EX DATE 
03-11-04 

26AugO4 ZEBRA TECHNOLOGIES CORP CLA 0.00 RECEIVED 1 .375 00 SHARES AS A 000 0 .00 0.00 
CUSIP 989207105 STOCK SPLIT OF 1 ADDITIONAL ZEBRA TECHNOLOGIES CORP CL A CUSIP 0 .00 0 .00 
2,750000 SHARE(S) FOR EACH 2 SHARE(S) 989207105 

HELD PAYABLE TO HOLDERS OF 4,125000 
RECORD 07-29-04, EX DATE 
08-26-04 

23 Sep 04 HUGHES SUP INC COM CUSIP 0.00 RECEIVED 5 .500 00 SHARES AS A 0 .00 0.00 000 
44"82103 STOCK SPLIT OF I ADDITIONAL HUGHES SUP INC COM CUSIP . 444482103 0 .00 0 .00 
5,500000 SHARE(S) FOR EACH I SHARE(S) 11 .000000 

HELD PAYABLE TO HOLDERS OF 
RECORD 09-15-04, EX DATE 
09-23-04 

Total United States 0 .00 0 .00 - 887.50 0.00 
0 .00 

Total Equities 0.00 0 .00 - 887 .50 0.00 
0.00 
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FREEDOM FORUM - TAT`TERSAL ADVISORY GROUP CASH ACCOUNT 

Account Number 
2605622 

Questions? 
If you have any questions about this report, call your 
Northern Trust account administrator. 

A Federal regulation allows certain clients to request 
information rbgardin he a 
activity 

occurred in tgetira=of day that investm nt 
nts. if you require such 

information, please call your Relationship Mbriager. 
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Cost Market value For more information 

Opening balance 68,440,177 20 68,762,827 .71 

Interportfolic, transfers cut 14,872,693.16 14,872,693 .16 See funding & disbursement summary 

Total disbursements 14,872 .693 .16 14,872,693 .16 See funding & disbursement summary 

Income received 3,258,552.90 3,258,552.90 See income & expense summary, cash activity detail 

Expenses paid 25,82954 25,829.64 See Income & expense summary 

Unrealized gaInAoss change 0.00 919,191 .18 See asset summary 

Realized gain/loss - 65 .78 - 85 .78 See realized gain/loss summary 

Accrued income change 151,32121 151,321.21 See Income & expense summary 

Total amortization expense 1,533,100.95 1,533.100.95 See fixed Income amortization summary 

Closing balance 55,115,699.46 54,519,158 .79 
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Total Cost Incl. Accruals 55,115,699 .46 
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Asset Summuy Page 3 of 37 

Accrued 
Unrealized gain/loss 

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

Fixed Income 
Government bonds 
United States - USD 711,74650 40,697,654 .30 41,308,084.66 610,430.36 0.00 610,430.36 41,409,400.80 75.954% 

Total government bonds 711,746.50 40,697,654.30 41,308,084.66 610,430.36 0.00 610,430.36 41,409,400.80 75.954% 

Government mortgage backed securities 
United States - USD 1,454.14 337,855.09 323,965.40 13,889 .69 0.00 13,889 .69 339,309.23 0.622% 

Total government mortgage backed securities 1,454.14 337,855.09 323,965.40 13,889.69 0.00 13,889.69 339,309.23 0.622% 

Total fixed Income 713,200.64 41,035,509.39 41,632,050.06 596,540.67 0.00 596,540.67 41,748,710.03 76.576% 

Cash and Cash Equivalents 
Short term investment funds 
Short Term Investment Funds 19,325 .90 12,751,122.86 12,751,122 .86 0.00 0.00 000 12,770,448 .76 23.424% 

Total short term Investment funds 19,325 .90 12,751,122.86 12,751,122 .86 0.00 0.00 0.00 12,770,448 .76 23.424% 

Total cash and cash equivalents 19,325 .90 12,751,122.86 12,751,122.86 0.00 0.00 0.00 12,770,448-76 23.424% 

Total Unrealized Gains 13,889 .69 

Total Unrealized Losses 610,430.36 
1 t , ; : :,., ; : ~ ~ ! . i-i TY . 

it 54 
To 5 i!MD QA7. t : t . . . ~1,53;783,'632. 5 t . 1;38 2 400 



FNMA POOL #323705 7.5% DUE 04-01-2029 REG CUSIP: 31374TR27 
127,349.16 107.3690000 795.93 136,73352 129,708.91 7,024.61 0.00 7,02461 

GNMAII POOL #080428 SER 2030 ADJ RT 07-20-2030 CUSIP: 36225CPNO 
197,46531 101 .8516000 658.21 201,121.57 194,256.49 6,865.08 0.00 6,865.08 

Total USD 1 .454.14 337,855.09 323,965.40 13,889 .69 0.00 13,889 .69 

Total United States 1,454.14 337,855.09 323,965.40 13,889 .69 0.00 13,889 .69 
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Asset Detail - Base CulTency 
---Unrealized gainAoss 

Page 4 of 37 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Fixed Income 

Government bonds 
United States - USD 
US TREAS NTS DTD 02/15/1995 7.5 DUE 02-15-2005 REG CUSIP: 912827S86 

7,700,000.00 1006641000 218,131 .76 7,751,135 70 7.894,502 55 143,366.85 000 143,366.85 

US TREAS NTS 4 625 DUE 05-15-2006 REG CUSIP. 9128276X5 
5,100,000.00 102.3047000 30,624.63 5,217,539.70 5,224,508.82 - 6,969.12 0.00 - 6,969.12 

US TREAS NITS 5.625 DUE 02-15-2006 REG CUSIP: 912827W81 
4.400.000.00 103.0938000 93,48504 4,536,127.20 4,579,6CL4.80 43,477.60 0.00 43,47760 

US TREAS NTS 5.75 DUE 11-15-2DO5 BEO CUSIP: 9128276N7 
5,000,000.00 102.5625000 37,327 .35 5,128,125.00 5,359,552.63 231,427.63 0.00 231 .427.63 

US TREAS NTS 6.5 DUE 05-15-2005 REG CUSIP. 912827T85 
7,700,000 00 101.4609000 64,98207 7,812,489.30 7,852,743.09 40,253 .79 0.00 40,253 .79 

US TREAS NTS 6 5 DUE 08-15-2005 REG CUSIP: 912827U83 
6,800,000.00 102.4340000 166,951 .08 6.965,512 .00 7,060,088.09 94,576 .09 0.00 94,576 .09 

US TREAS 7 NT DUE 07-15-2006 REG CUSIP: 912827Y55 
3,100,000 00 1060234000 100,244.57 3,286.725 40 3,337,084.68 50,359 .28 0.00 50,359 .28 

Total USD 711,746.50 40,697,654 .30 41,308,084 .66 610,430.36 0.00 - 610,430.36 

Total United States 711,746.50 40,697,654 .30 41,308,084 .66 610,430.36 0.00 - 610,430-36 

Total Government Bonds 

39,800,000.00 711,746 .50 40,697,654.30 41,308,084 .66 . 610,430 .36 0.00 - 610,430.36 

Government mortgage backed securities 
United States - USID 



12,751,122.86 19,325 .90 12,751,122 .86 12,751,122 .86 0.00 0.00 0.00 

Total'' 
'732'626 64 . . . . . . . . j .jy,y,.~ 1, py, 
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Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Fixed Income 

Government mortgage backed securities 

Total Government Mortgage Backed Securities 

324,814 .47 1,454 .14 337,855.09 323,965 .40 13,889.69 0.00 13,889.69 

Total Fixed Income 

40,124,814 .47 713,200.64 41,035,509 .39 41,632,050.06 - 596,540 .67 0 .00 - 596,540.67 

Unrealized galn/loss 
Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
USD - UNITED STATES DOLLARS 

1 0000000 19,325 .90 12,751,122 .86 12,751,122 .86 0.00 0.00 0.00 

Total short term investment funds - all currencies 19,325.90 12,751,122 .86 12,751,122 .86 0.00 0.00 0.00 

Total short term investment funds - all countries 19,325 .90 12,751,122 .86 12,751,122 .86 0.00 0.00 0.00 

Total Short Term Investment Funds 

12,751,122.86 19,325.90 12,751,122.86 12,751,122.86 0.00 0.00 0.00 

Total Cash and Cash Equivalents 



Government Bonds 
United States - USD 
CUSIP: 912827S86 US TREAS NTS DTD 02115/1995 7.5 DUE 02-15-2005 REG Issue Date: 15 Feb 95 Rate : 7.5% Yield to Maturity : 0% Maturity Date: 15 Feb 05 Es-t"im-a-t-ed-

Maturity Date : 15 Feb 05 

27 Feb 04 7,700,000.000 8,641,746.09 - 189,940.33 189,940.33 -555,035.63 8,086,710.46 0.00 8,164,387.00 0.00 77,676 .54 
8,641,746 09 189,940.33 189,94033 -555,035.63 8,086,710.46 8,164,387.00 77,676.64 

23 Aug 02Acq Prom Amort 7,700,000.000 8,641,746 09 189,94033 189.940.33 555,035.63 8,086,710.46 0.00 8,164,387 00 0.00 77,676 .54 
8,641,746 09 189,94033 189,94033 555.03563 8,086,710.46 8,164,367.00 77,67654 

31 Aug 04 7,700,000 000 8,UZ1,746.09 192,207.91 38TTZM -747,243.54 7,894,502.55 0.00 7,900,022.90 0.00 372M. 
8,641,746.09 192,207.91 382,148.24 -747,243.54 7,894,502.55 7,900,022.90 5,520.35 

23 Aug 02 Acq Prem Amort 7,700,000.000 8,641,746.09 192,207.91 382,148.24 747,243.54 7,894,502 55 0.00 7,900,022.90 0.00 5,520.35 
8,641,746.09 192,207.91 382,148.24 747,24354 7,894,502.55 7,900,022.90 5,520.35 

CUSIP. 912827T85 US TREAS NTS 6.5 DUE 05-15-2005 REG Issue Date . 15 May 95 Rate: 6.5% Yield to Maturity . 0% Maturity Date. 15 May 05 Estimated 
Maturity Date : 15 May 05 

28 May 04 7,700.000 000 8.510,605 47 149,019,39 149,01939 -506,992.63 8,003,612 84 0.00 8.038,977 .10 0.00 35,364 .26 
8,510,605 47 149.019 .39 149,019.39 -506,992 .63 8,003,612 84 8,038,977.10 35,364.26 

23 Aug 02 Acq Prem Amort 7,700,000 000 8,510.605 .47 149,01939 149,01939 506,992.63 8,003,612 84 0.00 8,038,977.10 0.00 35,36426 
8,510,605 47 149,01939 149,01939 506,99263 8,003,612 84 8,038,977 10 35,36426 

30 Nov 04 7,700,000.000 8,510,605.47 150,86975 299,889 . 14 -657,862.38 77977ZT09 000 7,843,774.40 000 -8,96 
8,510,605 47 150,869.75 299,889.14 -657,862 .38 7.852,743 09 7,843.774 .40 -8,968.69 

23 Aug 02 Acq Prem Amort 7,700,000 000 8,510,605 47 150,869.75 299,889.14 657,862.38 7,852,743 09 0.00 7,843,774.40 0.00 - 8,968.69 
8,510,605.47 150,869.75 299,889.14 657,86238 7,852,743.09 7,843,774.40 - 8,968.69 

CUSIP . 912827U83 US TREAS NTS 6 5 DUE 08-15-2005 REG Issue Date . 15 Aug 95 Rate : 6.5% Yield to Maturity: 0% Maturity Date : 15 Aug 05 Estimated 
Maturity Date : 15 Aug 05 

7,555,171 .88 125,90864 125,90864 -367,53807 7,187,633.81 0.00 7,305,784.00 0.00 118,150.19 
7,555,171 .88 125,908.64 125,90864 -367.53807 7,187,633.81 7,305,784.00 118.150.19 

7,555,171 .88 125,90864 125,908.64 367,538.07 7,187,633.81 000 7,305,784.00 0.00 118,150.19 
7,555,171 .88 125,90864 125,90864 367,538.07 7,187,633.81 7,305,784.00 118,150.19 

Generated by Northam Trust from periodic data on 25 Jan 05 
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* Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Par IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID . Original Cost Penod Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActivitV Date Security Description Bass Base Base Base Base Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 

27 Feb 04 6,800,000.000 



__=REATM 5 875 UUF 11-15-2004 EO e: TT GUSIP . 912827537 13 iss=uea p-r-99 Ma-te"W. Yle=to Waturity: 0% Maturity Date: 15 Nov 04 Estimated 
Maturity Date . 15 Nov 04 

28 May 04 6,500,000.000 7,004,003 .90 114,081 .95 114,081 .95 -388,61904 6,615,384.86 0 .00 6,632,028.00 0 .00 16,643.14 
7,004,003 .90 114,081 .95 114,081 .95 -388,619 .04 6,615,384.86 6,632,028 00 16,643.14 

Northern Trust Generated by Northem Trust from periodic data on 25 Jan 05 
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Page 7 of 37 
+ Fixed Income Amortization - Taxable 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accrelion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Bass Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Held 
Fixed Income 
31 Aug 04 6,800,000.000 7,555,171 .88 127,545.72 253,454.36 -:95,off7§- 7,060,088.09 000 7,090,856.40 0.00 76T.71 

7,555.171 .88 127,545.72 253,454.36 -495,083 .79 7,060,088.09 7,090,856.40 30,768 .31 

23 Aug 02 Acq Prem Amort 6,800,000.000 7,555.171 .88 127.545.72 253,45436 495,08379 7,060,088.09 0.00 7,090,856.40 0.00 30,768 .31 
7.555,171 .88 127,545.72 253,454.36 495,08379 7,060,088.09 7,090,856.40 30,768 .31 

WSIP 912827W81 USTREASINITS5625DUE02-15-2006 REU issue Date: 15 Feb 96 Rate. 5.625% Yield to Maturity. 0% Maturity Date. 15 Feb 06 
Estimated Maturity Date : 15 Feb 06 

27 Feb 04 4,400,000.000 4,804,250.00 57,396 .38 57,396.38 .166,437.69 4,637,812.31 0.00 4,741,000.00 0.00 103,187.69 
4,804,250.00 57,396 .38 57,39638 -166,437.69 4,637,812.31 4.741,000.00 103,187.69 

26 Aug 02 Acq Prem Amort 4,400,000.000 4,804,250.00 57,39638 57 .396 .38 166,437.69 4,637,812.31 0.00 4,741,000.00 0.00 103,187.69 
4,604,250 00 57,39638 57,396 .38 166,437.69 4,637,812.31 4,741,000 00 103,187.69 

31 Aug 04 7700,000 000 4,n7,250 00- - 58,207.51 115,603.89 -224,645 .20 4,579,604.80 0.00 4,619,656,80- 0.00 40.052.00 
4,804,250 00 - 58,207.51 115,603.89 -224,M .20 4,579,604.80 4,619,656.80 40,052 .00 

26 Aug 02 Acq Prem Amort 4,400,000,000 4,804,250 00 58,207 .51 115,60389 224,645.20 4,579,604.80 0.00 4,619,656.80 0.00 40,052.00 
4,8G4,250.00 58,207.51 115,603.89 224.645 .20 4.579,6G4 .80 4,619,656.80 40,052 .00 

CUSIP. 912827Y55 US TREAS 7 NT DUE 07-15-2006 REG issue L)ate* 15 Jul 96 Rate . 7% Yield to Maturity : 0% Maturity Date. 15 lul 06 Estimated 
Maturity Date: 15 Jul 06 

30 Jan 04 3,100,000.000 3,547,804.69 56,224 .48 56,224.48 -153,643 .70 3,394,160.99 000 3,463,289.00 0.00 69,12801 
3,547,804.69 56,22448 56,224.48 -IS3,643.70 3,394,160.99 3,463,289.00 69,128 .01 

26 Aug 02 Acq Prem Amort 3,100,000.000 3,547,804.69 56,224 .48 56,224.48 153,643.70 3,394,160.99 0.00 3,463,289.00 0.00 69.128 .01 
3,547,804.69 56,224 .48 56,224.48 153,643.70 1~533171!61g6ZO.g9g9 3,463,289 00 69,12801 

30 Jul 04 3,100,000 000 3,547,804.69 57,07631 113,300.79 -210,720.01 
3 

000 3.353,449 .80 0.00 16,365.12 
3,547,804.69 57,076 .31 113,300.79 -210,720.01 3,337,084.68 3,353,449.80 16,365.12 

26 Aug 02 Acq Prem Amort 3,100.000 .000 3,547,804.69 57,076 .31 113,300.79 210,720.01 3.337,084 .68 0.00 3,353,449.80 0.00 16,365.12 
3,547,804.69 57,076.31 113,300.79 210,720.01 3,337,084.68 3,353,449.80 16,365.12 
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Fixed Income Amortization - Taxable 
Calculation Method. 010-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-PerlRS Code PremAmort Taxable-PerlRS Code 

Amortization/Accretion Unrealized 

Asset ID Original Cost Period Year-to-date dumuiative AOIUST80 Cost Premium Market Value Galn/Loss 

Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
23 Aug 02 Acq Prem Amort 6,500,000 000 7,004,003 90 114,081 .95 114,081.95 388,619.04 6,615,384.86 0.00 6,632.028 .00 0.00 16,643 .14 

7,004,003.90 114,081 95 114,081 .95 388,61904 6,615,384.86 6,632,028.00 16,643.14 

CUSIP 9128276X5 US TREAS NTS 4 625 DUE 05-15-2006 REG issue Date . 15 May 01 Rate : 4 625% Yield to Maturity: 0% Maturity Date : 15 May 06---
Estimated Maturity Date, 15 May 06 

28 May 04 5,100,000.000 5,398,828.13 39,716 .94 39,716 .94 -134,016.70 5,264,811 .43 0.00 5,302,204.80 0.00 37,393 .37 

5,398,828.13 39,716 .94 39,716 .94 -134,016.70 5,264,811 .43 5,302,204.80 37,393.37 

26 Aug 02 Acq Prem Amort 5,100,000 000 5,398,828.13 39,716 .94 39,71694 134,01670 5,264,811.43 0.00 5,302.204.80 0.00 37,393 .37 

12 Z32 12 94 39,71694 134,01670 5,264,811 .43 5,302,204 80 37,393.37 
--- -18 3 0!;52.7 5,398,8281 

30 Nov 04 5,100,000,000 5, M =8,8. 
6 

80,019 .55 -174,319 311 5,224,508 82 0.00 5,229,494.10 0.00 4,985 
5,398,828.13 40,30261 80,01955 -174,319 .31 5,224,508 82 5,229,494.10 4,98528 

26 Aug 02 Acq Prem Amorl 5,100,000 000 5,398,828.13 40,302 .61 80,019.55 174,31931 5,224,508.82 0.00 5,229,494.10 0.00 4,985.28 

5,398,828.13 40,30261 80,01955 174,319.31 5,224,508.82 5,229,494.10 4,98528 

CUSIP. 9128277K2- US TREAS NTS 3 DUE 01-31-2004 BEQ issue L)ate 15 t-et) 9t) Hate : 0% Yield to Maturity. 0% Maturity Uate : 31 Jan 04 Estimated 
Maturity Date : 31 Jan 04 

30 Jan 04 3,000,000.000 3,045,937.50 16,129 .38 16,12938 -45,937.50 3,000,000.00 000 3.000,000 .00 0.00 0.00 

3,045.937.50 16,129 .38 16,129 .38 -45,93750 3,000,000.00 3,000,000.00 0.00 

23 Aug 02 Acq Prem Amort 3,000,000.000 3,045,937.50 16,129 .38 16,12938 45,937 .50 3,000,000.00 0.00 3,000,000.00 0.00 0.00 

3,045,937.50 16,129 .38 16,129 .38 45,937 .50 3,000,000.00 3,000,000,00 0.00 

GUSIP: 912828AD2 US TREAS NTS 3 25 DUE 05-31-2004 HF-U issue Date : 1 Apr 99 Rate . 0% Yield to Maturity : 0% Maturity Date . 31 May 04 hSuMatecl 
Maturity Date : 31 May 04 

28 May 04 2,280,000 000 2,314.734 38 9,471 .12 9.471 .12 -34,73438 2,280,000.00 000 2,280,000.00 0.00 000 

2,314,734.38 9,471 12 9,471.12 .34,734.38 2,280,000.00 2,280,000.00 0.00 

19 Jul 02 Acq Prem Amort 2,280,000.000 2,314,734 38 9,471.12 9,471.12 34,734 .38 2,280,000.00 0.00 2,280,000.00 0.00 000 
2,314,734.38 9,471.12 9,471.12 34,734 .38 2,280.000 .00 2,280.000 .00 0.00 

GUSIP* 912828AU5-- US TREAS NTS DTD 07/31/2002 2 25 DUE 07-31-2004 REG Issue Date 1 Apr 99 Rate : 0% Yield to Maturity : 0% Maturity oate : 31 Jul 04 Estimated 
Maturity Date . 31 Jul 04 



Government Mortgage Backed Securlties 
UnIted States - USD 
=' 31374TR27 FNMA POOL #323705 7.5% DUE 04-01-2029 REG Issue Date : I Apr 99 Rate . 7.5% Yield to Maturity: 0% Maturity Date: 1 Apr 29 

30 Jan 04 204,088540 208,058.70 439 439 -138 .37 207,92033 000 218,929.86 0.00 11,009 .53 
208,058.70 4.39 4.39 -138 .37 207,920.33 218,929.86 11,009 .53 

2 Mar 01 Acq Prom Amort 204,088.540 208,05870 4.39 4.39 138.37 207,920.33 0.00 218,929.86 0.00 11,009-53 
208,05870 439 439 13837 207,92033 218,92986 11,00963 

27 Fab 04 196,5911 .1110- 200,41542 4.25 8.48-- -137 .64 200,277.88 0.00 211,182.10 0.00 10,904 .22 
200.415 .42 425 8.48 -137 .54 200,277.88 211,182.10 10,904 .22 

2 Mar 01 Acq Prom Amon 196,591.110 200,41542 425 848 137.54 200,277.88 000 211,182.10 0.00 10,904 .22 
200,41542 425 848 13754 200,27788 211,18210 10,90422 

31 Mar 04 188,735830 192,407.33 4.11 1225 -136 .15 192,271 .18 0.00 202,721 .116 0.00 10,44998 
192,407.33 4.11 1225 -136 .15 192,271 .18 202,721.16 10,449 .98 

2 Mar 01 Acq Prom Amort 188,735830 192,407.33 411 12 .25 136.15 192,271 .18 0.00 202,721.16 000 10,449 .98 
192,40733 411 1225 136.15 192,271 18 202,721 16 10,449 .98 

30 Apr 04 180,055,820 183,55847 394 1563 _83 183,424.64 0.00 193,270.12 0.00 9,845.48 
183,558.47 394 1563 -133 .83 183,424.64 193,270.12 9.845 .48 

2 Mar 01 Acq Prom Amort 180,055.820 183,558.47 394 15.63 133.83 183,424.64 0.00 193,270.12 0.00 9,845.48 
183,558.47 394 15.63 133.83 183,424.64 193,270.12 9,845.48 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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Fixed Income Amortization - Taxable 
Calculation Method: GID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 11) Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value GaIn/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Jan 04 5,400,000.000 5,410,335.94 2,688.76 2,68876 .7,618 .30 5,402,717.64 0.00 5,432.076.00 0.00 29,358 .36 

5,410,335.94 2,688.76 2,688.76 -7,618 .30 5,402,717.64 5,432,076.00 29,358 .36 

23 Aug 02 Acq Prom Amort 5,400,000 000 5,410,335 94 2,688.76 2,688.76 7,618.30 5,402,717.64 0.00 5,432,076.00 0.00 29,358 .36 
5,410,335.94 2,688.76 2,68876 7,61830 5,402,717 64 5,432,076.00 29,358 .36 

30 Jul 04 5,400.000.000 5,410,335 94 2,717.64 5,406.40 -10,33594 5,400,000.00 000 5,400,000.00 0.00 0__ 
5,410,335.94 2,71764 5,40640 -10,335.94 5,400,000.00 5,400,000.00 0.00 

23 Aug 02 Acq Prom Amon 5,400,000.000 5,410,335.94 2,717.64 5,406.40 10,335 .94 5,400,000.00 0.00 5,400,000 00 0.00 0.00 
5,410,335.94 2,717.64 5,406.40 10,33594 5,400,000.00 5,400,000.00 0.00 

- 1,389,504.82 0.00 
Total United States - USD - 1,389,504.82 

Total Government Bonds - Base - 1,389,504.82 0.00 
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Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 

* Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Galn/Loss 
Activity Date Security Descnption Bass Base Base Base Base Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Eocal Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
28 May 04 169,837.140 173,141 .00 3.74 18 .48 -129 .97 1 73,011 .03 0.00 182.02296 0.00 9,011.93 

173,141 .00 3.74 18.48 -12997 173,011 .03 182,022.96 9,011 .93 

2 Mar 01 Acq Prom Amort 169,837.140 173,141 .00 374 18.48 129.97 173,011 .03 0.00 182,022.96 000 9,011 .93 
173,141.00 374 1848 129.97 173,011.03 182,02296 9,01193 

30 Jun 04 160,603880 163,728.12 358 21 .06 -126 .48 163,60 0.00 172,615.44 0.00 9.01 
163,728.12 358 21 .06 -126 .48 163,601.64 172,615.44 9,013.80 

2 Mar 01 Acq Prom Amort 160,603880 163,728.12 358 21 .06 126.48 163,601 .64 0.00 172,615.44 0.00 9,01380 
163,72812 358 21 .06 12648 163,60164 172,615.44 9,013.80 

30 Jul 04 152,191 .130 155,151.72 3.38 2334 -123.23 7=.49 000 163,431.97 0.00 8,403.48 
155,151.72 3.38 23 .34 -123.23 155,028.49 163,431.97 8,403.48 

2 Mar 01 Acq Prom Amort 152,191 130 155,151.72 338 2334 123.23 155,028.49 0.00 163,431.97 0.00 8.403 .48 
155.151 .72 338 2334 12323 155,028.49 163,43197 8,40348 

31 Aug 04 145,393430 148,221.78 3.27 2557 -121 .00 148,100.78 0.00 156,607.63 000 8,50 
148.221 .78 327 25.57 -121 .00 148,10078 156,607.63 8,506.85 

2 Mar 01 Acq Prom Amort 145,393430 148,221.78 3.27 2557 121.00 148,100.78 0.00 156,607.63 0.00 8,506.85 
148,221.78 3.27 25 .57 12100 148,100.78 156,607.63 8,50685 

30 Sep 04 139,981 .760 142,704.84 --3.15 27 .77 -119 .65 142,585.19 0.00 150,441.20 000 7,856.01 
142,70484 315 27.77 .119 .65 142,585.19 150,441.20 7,856.01 

2 Mar 01 Acq Prom Amort 139,981 .760 142.70484 315 27.77 119.65 142,585.19 0.00 160,441.20 0.00 7,856.01 
142,70484 315 27.77 11965 142,585.19 150,44120 7,856.01 

29 Oct 04 135,392.350 138,026.15 -_308 29.94 --TTTM 137,907.34 0.00 145,633.43 0.00 7,72 
138,026.15 - 3.08 2994 -118 .81 137,907.34 145.633.43 7,726.09 

2 Mar 01 Acq Prom Amort 135,392350 138,026.15 308 2994 11881 137,907.34 0.00 145,633.43 0.00 7,726.09 
138,026.15 308 2994 11881 137,907.34 145,63343 7,726.09 

30 Nov 04 131.749280 134,312.21 3.01 32.14 -118 .62 134,193.59 0.00 141,518.49 0.00 7,324 
134,312.21 3.01 32.14 -118 .62 134,193.59 141,51849 7,324.90 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActivitV Date SecuritV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Held 
Fixed Income 
2 Mar 01 Acq Prem Amort 131,749.280 134,31221 301 32.14 11862 134,193.59 000 141,518.49 0.00 7,324.90 

134,31221 3.01 3214 11862 134,193.59 141,518.49 1,1254 .6160 
-702T.M 31 Dec 04 127,349.160 129,82649 2.94 34.01 -117 .60 129,708.89 0.00 136,733.52 

129,82649 294 34.01 -117 .60 129,708.89 136,733.52 7,024.63 

2 Mar 01 Acq Prem Amorl 127,349.160 129,826.49 2.94 34.01 117.60 129,708.89 0.00 136,733.52 0.00 7,024.63 
129,826.49 2.94 34.01 117.60 129,70889 136,733.52 7,024.63 

- 42.84 0.00 
Total United States - USD - 42.84 

Total Government Mortgage Backed Securities - Base - 42.84 0.00 

Total Fixed Income - Base - 1,389,547.66 0.00 

Total Assets Held - Base . 1,389,547.66 0.00 



2 Mar 01 Acq Prom Amort 7,497430 7,64328 0.16 032 5.24 7,638.04 000 7,497.43 0.00 - 140.61 
7,643.28 0.16 032 5.24 7,638.04 7,497.43 - 140.61 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Realized 
Asset 113 Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Dale Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Locil' Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
Government Bonds 
UnIted States - USD 
CUSIP: 9128275S7 US TREAS NTS 5.875 DUE 11-15-2004 B 0 Issue Date* I Apr 99 Rate- 0% Yield to Maturity: 0% Maturity Date: 15 Nov 04 Estimated 

Maturity Date : 15 Nov 04 

15 Nov 04 6,500,000 000 7,004,003 90 115,384.86 229,466.81 -504,003 .90 6,500,000.00 0.00 6,500,000 00 0.00 0.00 
7.004,003 90 115,38486 229,46681 -504,00390 6,500,000.00 6,500,000.00 0.00 

23 Aug 02Acq Prom Amort 6,500,000.000 7,004,003.90 115,384.86 229,466.81 504,003.90 6,500,000.00 000 6,SOO,000.00 0.00 0.00 
7,004,003.90 115,38486 229,466.81 504,00390 6,500,000.00 6,500,000.00 0.00 

CUSIP 912828AB6 US TREAS NTS UTO 04/3012002 3.375 DUE 04-30-2004 REG Issue Date : 15 Jul 96 Rate : 0% Yield to Maturity: 0% Maturity Date: 30 Apr 04 Estimated 
Maturity Date . 30 Apr 04 

30 Apr 04 4,200,000.000 4,293,351 .56 28,166 .36 28,16636 -93,351.56 4,200,000.00 0.00 4,200,000.00 0.00 0.00 
4,293,351 56 28,166 .36 28,16636 -93,351.56 4,200,000.00 4,200,000.00 0.00 

23 Aug 02 Acq Prom Amort 4.200,000 000 4,293,35156 28,16636 28,16636 93,351 .56 4,200,000.00 0.00 4,200,000.00 0.00 0.0c 
4,293,351 56 28,166 .36 28,166 .36 93,351 .56 4,200,000.00 4,200,000.00 0.00 

. 143,551.22 0.00 
Total United States - USID . 143,551.22 

Total Government Bonds - Bass - 143,551 .22 0.00 

Government Mortgage Backed SecurItIes 
United States - USD 
CUSIP: 31374TR27 FNMA POOL #323705 7 .5% DUE 04-01-2029 REG Issue Date 1 Apr 99 Rate. 7.5% Yield to Maturity: 0% Maturity Date : I Apr 29 

26 Jan 04 14,821 820 15,110 .15 0.34 0.34 -1007 15.100.08 000 14,821 .82 0.00 -278.26 
15,110 .15 0.34 0.34 -10.07 15.10008 14,821 .82 -278 .26 

2 Mar 01 Acq Prom Amorl 14,821 .820 15,110 .15 0.34 034 10 .07 15,100 .08 0.00 14,821 .82 0.00 - 278.26 
15,11015 034 034 1007 15,10008 14,821 82 27826 

25 Feb 04 7,497.430 7,64328 0.16 0.32 -524 7,638.04 0.00 7.497.43 000 
7,64328 0.16 0.32 -5 .24 7,638.04 7.497.43 -140.61 



2 Mar 01 Acq Prom Amorl 4,589.410 4,678.69 0.11 1.02 4.03 4.674 .66 0.00 4,589.41 0.00 - 8526 
4,678.69 0.11 1.02 4.03 4,674.66 4.589 .41 - 85.25 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion ed Asset lD Original Cost Period Year-to-date Cumulative- Adjusted Cost Premium Proceeds G=. 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galft/Loss Local Market 

Assets Matured 

Fixed Income 
25 Mar 04 7,855.280 -8,008.09 051 -5, 97 8,002.42 0.00 7,855.28 0.00 -147.14 

8.008.09 0.17 0.51 -5 .67 8,002.42 7,855.28 -147.14 

2 Mar 01 Acq Prom Amort 7,855.280 8,008.09 0.17 0.51 567 8,002.42 0.00 7,85528 0.00 147.14 

8,008.09 017 051 567 8,002.42 7,855.28 147.14 

26 Apr 04 8,680 0i0__ 8,848.86 020 0.76 -6 .46 8,842.40 000 8,680.01 -lw.T9 
8,848.86 0.20 0.76 -6 .46 8,842.40 8,680.01 -162 .39 

2 Mar 01 Acq Prom Amort 8,680,010 8,84886 020 0.76 6.46 8,84240 0.00 8,680.01 0.00 162.39 

8,84886 020 076 6.46 8,84240 8,680.01 162.39 

25 May 04 10,218 69r_____TTTM7 022 1 .11 -7 .82 10,409.65 0.00 10,218 
- 
68 0.00 

10,41747 0.22 1 .11 -7 .82 10,409.65 10,218 .68 -190 .97 

2 Mar 01 Acq Prom Amort 10,218 .680 10,41747 022 1 .11 7.82 10,409.65 0.00 10,218 .68 0.00 190.97 

10,417.47 022 1 11 782 10,409.65 10,218 .68 190.97 

25 Jun 04 9,233.260 9,412 88 0.20 1 .20 -7 .27 9.40561 0.00 9,23329 0.00 -172 .3 
9,412.88 0.20 1 .20 -7.27 9.405.61 9,23326 -172 .35 

2 Mar 01 Acq Prom Amort 9,233260 9,41288 0.20 1 .20 727 9.405.61 0.00 9,233.26 0.00 172.35 
9,412.88 020 120 727 9,40561 9,23326 17235 

26 Jul 04 8,412.750 8,576.40 020 1 .30 __M 8,56958 000 8,412.75 000 -156 

8,576.40 0.20 1 .30 -683 8,56958 8,412.75 -156 .83 

2 Mar 01 Acq Prom Amort 8,412.750 8,576.40 0.20 1 .30 6.83 8,56958 000 8,412.75 0.00 156.83 

8,576.40 020 130 683 8,56958 8,412.75 15683 

25 Aug 04 6,797.700 6,92994 0.15 1 .19 -5 .65 6,924.28 0.00 6,797.70 0.00 -126 
6,92994 0.15 1 .19 -5 .66 6,924.28 6,797.70 -126 .58 

2 Mar 01 Acq Prom Amort 6,797.700 6,929.94 0.15 1 .19 5.65 6,924.28 0.00 6,797.70 0.00 126.58 

6,92994 015 1 19 565 6,92428 6,79770 126.58 

27 Sep 04 5,411670 5,516.94 0.13 1 .08 -4.63 5,512.31 0.00 5,411 .67 0.00 -100 
5,51694 0.13 1 .08 -4.63 5,512.31 5,411 .67 -100 .64 

2 Mar 01 Acq Prom Amort 5,411 .670 5,516.94 0.13 1.08 4.63 5,512.31 000 5,411 .67 0.00 10064 
5,516.94 013 108 463 5,512.31 5,411 .67 100.64 

25 Oct 04 4,589.410 4,678.69 0.11 1.02 -4.03 _T~W.66 0.00 4,589.41 0.00 -t3b Z* 

4,678.69 0.11 1.02 -4.03 4,674.66 4,589.41 -85.25 



Total Government Mortgage Backed Securities - Base - 2.07 0.00 

Total Fixed Income - Base - 143,553.29 0.00 

Total Assets Matured - Base . 143,553.29 0.00 

Total : N : 
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Fixed Income Amortization - Taxable 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Curnulat ve Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Bass Bass Base Base Base Translation Base Translation Total "I 
Acq Date Transaction Type Shares/PAR Local Uo_c7a Local Local Local Galn/Loss Local Market 

Assets Matured 
Fixed Income 
26 Nov 04 3,643.070 3,713.94 009 0.90 -32 3,710.65 0.00 3,643.07 0.00 

3,713.94 009 0.90 -329 3,710.65 3,643.07 -67.58 

2 Mar 01 Acq Prern Annort 3,643070 3,713.94 0.09 090 3.29 3,710.65 0.00 3,64307 0.00 67 .58 
3,71394 009 090 329 3,71065 3Q35 07 6758 

27 Doc 04 4746-M1 6 4,485.72 0.10 1.17 -4 .06 4.48165 0.00 
a .72 

0.00 -81.53 
4,485.72 0.10 1.17 -4 .06 4,481.65 4,400.12 -81 .53 

2 Mar 01 Acq Prern Arnort 4,400120 4,485.72 0.10 1 17 4.06 4.481 .65 0.00 4,400.12 0.00 81 .53 
4,485.72 0.10 1 .17 4.06 4,481.65 4.400.12 81 .53 

- 2.07 0.00 
Total United States - USI) - 2.07 



Fixed Income 
Government bonds 21,380,000 00 000 - 21,380,000.00 000 0.00 0.00 

Total fixed income 21,380,000 .00 .000 - 21,380,000 .00 0.00 0.00 0.00 

Total sales 21,380,000 .00 .000 - 21,380,000 .00 0.00 0.00 0.00 
; ;q 

k!T;' .i it : ". i : : - . ~ : 1 : : . , :ii, ., ii'.~'O 00 .t ; :: :t : !: :! ; t 1 i it : it i i 21,5,71:lpq t t!" 1 :11, it 1 ., ;, t 1, t W., 1, t 1, 1, it t 1 
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Investment Transaction Summary Page 15 of 37 

Transaction amount Realized gain/loss 
Asset type Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 
Fixed Income 
Government mortgage backed securities 191,521 .57 .000 191,60735 85.78 0 .00 85 .78 
Total fixed income 191,521 .57 .000 191,607.35 85.78 0.00 85.78 
Total principal paydowns 191,521 .57 .000 191,607 .35 85.78 0.00 85.78 

Sales 



ff 
REEDOWIF9RUM -T~ 

J 

Realized gairvloss 

Translation 

* Investment Transaction Detail 
Shares/PAR Transaction amount 

Price Principal Accrued Interest Total Cost Market 

Principal Paydowns 

United States - USD 
20 Jan 04 GNMAII POOL #080428 SER 2030 ADJ RT 11,161380 11,161 .38 000 10,980.01 181.37 0.00 181.37 
20 Jan 04 07-20-2030 
Settled CUSIP. 36225CPNO 0000000 

26 Jan 04 FNMA POOL #323705 7.5% DUE 04-01-2029 14,821 820 14,821 .82 000 15,100.08 27826 0.00 278.26 
26 Jan 04 REG 
Settled CUSIP: 31374TR27 0000000 

20 Feb 04 GNMAll POOL #080428 SER 2030 ADJ PIT 8,148,840 8,14884 .000 8,016.42 132.42 0.00 132.42 
20 Feb 04 07-20-2030 
Settled CUSIP* 36225CPNO 0.000000 

25 Feb 04 FNMA POOL #323705 7.5% DUE 04-01-2029 7,497430 7,497.43 000 7,638.04 14061 0.00 14061 
25 Feb 04 REG 
Settled CUSIP: 31374TR27 0.000000 

22 Mar 04 GNMAII POOL #080428 SER 2030 ADJ FIT 10,555 .690 10,55569 .000 10,384 .16 171 .53 0.00 171 .53 
22 Mar 04 07-20-2030 
Settled CUSIP: 36225CPNO 0000000 

25 Mar 04 FNMA POOL #323705 7 5% DUE 04-01-2029 7,855.280 7,855.28 .000 8,002.42 147.14 0.00 147.14 
25 Mar 04 REG 
Settled CUSIP. 31374TR27 0000000 

20 Apr 04 GNMAII POOL #080428 SER 2030 ADJ RT 6,278.140 6,278.14 .000 6.17612 102.02 0.00 102.02 
20 Apr 04 07-20-2030 
Settled CUSIP* 36225CPNO 0.000000 

26 Apr 04 FNMA POOL #323705 7.5% DUE 04-01-2029 8,680010 8,68001 000 8,842.40 162.39 0.00 162.39 
26 Apr 04 REG 
Settled CUSIP: 31374TF427 0.000000 

20 May 04 GNMAII POOL #080428 SER 2030 ADJ FIT 8,110.150 8,110.15 .000 7,97836 131.79 0.00 131 .79 
20 May 04 07-20-2030 
Settled CUSIP: 36225CPNO 0000000 

25 May 04 FNMA POOL #323705 7.5% DUE 04-01-2029 10,218680 10,218 .68 .000 10,409 .65 190.97 0.00 190.97 
25 May 04 REG 
Settled CUSIP, 31374TR27 0000000 

21 Jun 04 GNMAH POOL #080428 SER 2030 ADJ RT 9,013550 9,013.55 .000 8,867.08 146.47 0.00 146.47 
21 Jun 04 07-20-2030 
Settled CUSIP. 36225CPNO 0.000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Trade date Security description 
~~e-ttledate Asset ID 
T~radeStatus Broker/Commission 

Page 16 of 37 

Fixed Income 
Government mortgage backed securities 
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Trade date Security description 
ge-ttledate Asset ID 
Trade-Status Broker/Commission 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation, Total 

25 Jun 04 FNMA POOL #323705 7.5% DUE 04-01-2029 9,233.260 9,233.26 .000 9,405.61 - 17235 0.00 172.35 
25 Jun 04 REG 
Settled CUSIP- 31374TR27 0.000000 

20 Jul 04 GNMAII POOL #080428 SER 2030 ADJ RT 9,562.650 9,562.65 .000 9,407.26 15539 0.00 155.39 
20 Jul 04 07-2D-2030 
Settled CUSIP: 36225CPNO 0.000000 

26 Jul 04 FNIVIA POOL #323705 7 5% DUE 04-01-2029 8,412750 8,41275 .000 8,569.58 156.83 000 15683 
26 Jul 04 REG 
Settled CUSIP: 31374TR27 0.000000 

20 Aug 04 GNMAII POOL #060428 SER 2030 ADJ RT 7,608.740 7,608.74 .000 7,485.10 12364 0.00. 123.64 
20 Aug 04 07-20-2030 
Settled CUSIP. 36225CPNO 0000000 

25 Aug 04 FNMA POOL #323705 7.5% DUE 04-01-2029 6,797700 6,797.70 .000 6,924.28 126.58 0.00 126.58 
25 Aug 04 REG 
Settled CUSIP. 31374TR27 0.000000 

20 Sep 04 GNMAII POOL #08D428 SER 2030 ADJ PIT 11,322320 11,32232 .000 11,138.33 18399 0.00 183.99 
20 Sep 04 07-20-2030 
Settled CUSIP. 36225CPNO 0.000000 

27 Sep 04 FNMA POOL #323705 7 5% DUE 04-01-2029 5,411670 5,41167 .000 5,512.31 100.64 0.00 100.64 
27 Sep 04 REG 
Settled CUSIP. 31374TR27 0.000000 

20 Oct 04 GNMAII POOL #080428 SER 2030 ADJ RT 4,798.690 4,79869 000 4,720.71 77.98 0.00 77.98 
20 Oct 04 07-20-2030 
Settled CUSIP. 36225CPNO 0.000000 

25 Oct 04 FNMA POOL #323705 7.5% DUE 04-01-2029 4,589410 4,589.41 .000 4,67466 8525 0.00 85 .25 
25 Oct 04 REG 
Settled CUSIP. 31374TR27 0000000 

22 Nov 04 GNMAII POOL #080428 SER 2030 ADJ RT 5,698710 5,698.71 000 5,606.11 92 .60 0.00 92 .60 
22 Nov 04 07-20-2030 
Settled CUSIP: 36225CPNO 0.000000 

26 Nov 04 FNIVIA POOL #323705 7 5% DUE 04-01-2029 3,643.070 3,643.07 .000 3,710.65 67 .58 0.00 67.58 
26 Nov 04 REG 
Settled CUSIP 31374TR27 0.000000 

20 Doc 04 GNMAII POOL #080428 SER 2030 ADJ RT 7,701 .510 7,701 .51 .000 7,57636 125.15 0.00 125.15 
20 Dec 04 07-20-2030 
Settled CUSIP: 36225CPNO 0000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Realized gairvloss 

Principal Paydowns 

Fixed Income 
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Page 18 of 37 * Investment Transaction Detail 

United States - USD 
30 Apr 04 US TREAS NTS DTD 04/30/2002 3 375 DUE 4,200,000 000 4,200,000.00 .000 4,200,000.00 0.00 0.00 0.00 
30 Apr 04 04-30-2004 REG 
Settled CUSIP. 912828AB6 0.000000 

2 Aug 04 US TREAS NTS DTD 07/31/2002 2 25 DUE 5,400,000.000 5,400,000.00 .000 5.400,000 .00 0.00 000 0.00 
2 Aug 04 07-31-2004 REG 
Settled CUSIP 9112828AG5 0.000000 

2 Feb 04 US TREAS NTS 3 DUE 01-31-2004 3,000,000 000 3,000,000.00 .000 3,000,000.00 0.00 000 0.00 
2 Feb 04 BEO 
Settled CUSIP. 9128277K2 0000000 

I Jun 04 USTREASNTS325DUE05-31-2004 REG 2,280,000 000 2,280,000 00 .000 2,280.000.00 0.00 0.00 0.00 
1 Jun 04 CUSIP: 912828AD2 
Settled 0.000000 

15 Nov 04 US TREASNTS5875 DUE 11-15-2004 BEO 6,500,000 000 6,500,000 00 .000 6,500,000.00 0.00 0.00 0.00 
15 Nov 04 CUSIP: 91128275S7 
Settled 0000000 

Northern Trust Generated by Northern Trustfrom reviewed periodic data on 25dan 05 
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Trade date Security description Realized ga!nAoss 
9-ettledate ;ksset ID Shares/PAR Transaction amount 
rr-adeStatus groker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 

Fixed Income 

27 Dec 04 FNMA POOL #323705 7.5% DUE 04-01-2029 - 4,400.120 4,400.12 000 4,481 .65 81 .53 0.00 81 .53 
27 Dec 04 REG 
Settled CUSIP: 31374TR27 0.000000 

Total United States - USI) 191,521 .57 .000 191,607 .35 85.78 0.00 85.78 
Total government mortgage backed securities 191,521 .57 191,607 .35 85.78 0.00 85.78 
Total fixed Income 191,521 .57 .000 191,607.35 - 85.78 0.00 - 85 .78 
Total principal paydowns 191,521 .57 191,521 .57 .000 191,607.35 - 85.78 0.00 - 85 .78 

Sales 

Fixed Income 
Government bonds 



Total United States - USD 21,380,000 .00 .000 - 21,380,000 .00 0.00 0.00 0.00 

Total government bonds 21 .380,000 .00 .000 - 21,380,000 .00 0.00 0.00 0.00 

Total fixed Income 21,380,000.00 .000 - 21,380,000.00 0.00 0.00 0.00 

Total sales 21,380,000.00 21,380,000.00 .000 . 21,380,000 .00 0.00 0.00 0.00 

Total.1ransactions' i, 21,571,6 1 .57, -, :21,571,607.3.5 . .. . . . . . . . . . . 
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Trade date Security description Realized gain/loss 
ge-ttledate Asset ID Shares/PAR Transaction amount 
rr-adeStatus BrokerlCommission Price Principal Accrued Interest Cost Market Translation Total 

Sales 

Fixed Income 



NO DATA TO REPORT 
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Pending Tran Detail w/Accrued Interest Page 20 of 37 
Cost/Market Accrued Interest Total 

Local Proceeds Local Local Proceeds 
Trade date/ Security description Base Proceeds Base Base Proceeds 
Settle date Country Trade Status Asset ID Shares/PAR Base Market Market Base Market 



Expense 

Cash and cash equivalents 
Currency 000 000 25,829.64 0.00 0.00 0.00 25,829.54 

Total cash and cash equivalents 0.00 0.00 25,829.54 0.00 0.00 0.00 25,829.54 

Total expense 0.00 0.00 25,829 .54 0.00 0.00 0.00 25,829 .54 

:t .MOO 1,732 69A$4, Not Income &,Oxpensas , , , . 't . ., ~ : : ""~ ~ ~ 1 ~:,~ ~! !,i~ ~ ~,i!~::J ~ i .~ 1!1~ ~~Q 
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Income & Expense Summuy Page 21 of 37 

Receivables Receivables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount received last period this period received Earned Income 

Income 

Fixed income 

Government bonds 879,455 .19 711,74650 3,164,175.00 0.00 0 .00 0.00 2,996,466 .31 

Government mortgage backed secuntles 2,607.45 1,454.14 22,411 .20 0.00 0 .00 0.00 21,257 .89 

Total fixed Income 882,062.64 713,200 .64 3,186,586 .20 0.00 0 .00 0 .00 3,017,724 .20 

Cash and cash equivalents 

Short term investment funds 1,785.11 19,325 .90 71,966 .70 0.00 0.00 0.00 89,507 .49 

Total cash and cash equivalents 1,785.11 19,325 .90 71,966 .70 0.00 0.00 0.00 89p5O7 .49 

Total Income 883,847.75 732,526.54 3,258,552.90 0.00 0.00 0.00 3,107,231.69 

Payables Payables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount paid last period this period received Expenses recognized 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withhold Net amount Transaction type 

Income 
Fixed income 

Government bonds 

United States - USD 
US TREAS NTS DTD 02/15/1995 7 5 DUE 75000 218,131 .76 0.00 0 .00 218,131 .76 Receivable last period 
02-15-2005 REG 7,700,000.000 
CUSIP. 912827S86 Ex date* 15 AUG 03 / Pay date 15 AUG 03 

US TREAS NTS DTD 04/30/2002 3 .375 DUE 3.3750 24,14424 000 0.00 24,144 .24 Receivable last period 
04-30-2004 REG 4,200,000 .000 
CUSIP 912828AB6 Ex date 31 OCT 03 / Pay date : 31 OCT 03 

US TREAS NTS DTD 07/31/2002 2 25 DUE 2.2500 50,845 .10 0.00 0.00 50,845.10 Receivable last period 
07-31-2004 REG 5,400,000 000 
CUSIP 912828AG5 Ex date, 31 JUL 03 / Pay date: 31 JUL 03 

US TREAS NTS 3 DUE 01-31-2004 30000 37,66305 000 000 37,M 05 Receivable last period 
BEO 3,000,000 .000 
CUSIP, 9128277K2 Ex date : 31 JUL 03 / Pay date, 31 JUL 03 

US TREAS NTS 3 25 DUE 05-31-2004 REG 32500 6,478 .68 0.00 0.00 6,478 .68 Receivable last period 
2,280,000 .000 

CUSIP : 912828AD2 Ex date, 30 NOV 03 / Pay date, 30 NOV 03 

US TREAS NTS 4.625 DUE 05-15-2006 REG 4.6250 30,45638 0.00 0.00 30,456 .38 Receivable last period 
5,100,000 .000 

CUSIP : 9128276X5 Ex date . 15 NOV 03 / Pay date 15 NOV 03 

US TREAS NTS 5 625 DUE 02-15-2006 REG 5.6250 93,485 .04 0.00 0.00 93,485.04 Receivable last period 
4,400,000 .000 

CUSIP 912827W81 Ex date : 15 AUG 03 / Pay date : 15 AUG 03 

USTFIEASNTS575 DUE 11-15-2005 BEO 5.7500 37,12225 0.00 0.00 37,122 .25 Receivable last period 
5,000,000 000 

CUSIP . 9128276N7 Ex date- 15 NOV 03 / Pay date- 15 NOV 03 

US TREAS NTS 5 .875 DUE 11-15-2004 BEO 5.8750 49,308 .02 0.00 0.00 49,308 02 Receivable last period 
6,500 .000 .000 

CUSIP . 9128275S7 Ex date* 15 NOV 03 / Pay date, 15 NOV 03 

US TREAS NTS 6 5 DUE 05-15-2005 REG 65000 64,625.02 000 0.00 64,625 .02 Receivable last period 
7,700,000 .000 

CUSIP . 912827T85 Ex date : 15 MAY 03 / Pay date . 15 MAY 03 

US TREAS NTS 6 5 DUE 08-15-2005 REG 6.5000 166,951 .08 0.00 0.00 166,951 .08 Receivable last period 
6,800,000 .000 

CUSIP : 912827U83 Ex date, 15 AUG 03 / Pay date: 15 AUG 03 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

US TREAS 7 NT DUE 07-15-2006 REG 7.0000 100,244.57 000 0.00 100,244.57 Receivable last period 
3,100,000 000 

CUSIP: 912827Y55 Ex date . 15 JUL 03 / Pay date: 15 JUL 03 

US TREAS NTS DTD 02/15/1995 7 5 DUE 75000 218.131 .76 000 000 218,131.76 Receivable this period 

02-15-2005 REG 7.700,000 000 
CUSIP: 912827S86 

USTREASNTS4625DUE05-15-2006 REG 4.6250 30,624-63 0.00 0.00 30,624.63 Receivable this period 
5,100,000.000 

CUSIP, 9128276X5 

US TREAS NTS 5 625 DUE 02-15-2006 REG 5.6250 93,485.04 0.00 000 93,485 04 Receivable this period 
4,400,000.000 

CUSIP: 912827W81 

US TREAS NTS 5.75 DUE 11-15-2005 BEO 5.7500 37,32735 0.00 0.00 37,327 .35 Receivable this period 
5,000,000 000 

CUSIP: 9128276N7 

US TREAS NTS 6 5 DUE 05-15-2005 REG 65000 64,98207 000 0.00 64,982 .07 Receivable this period 
7,700,000 000 

CUSIP. 912827T85 

US TREAS NTS 6 5 DUE 08-15-2005 REG 65000 166,951.08 0.00 0.00 166,951 .08 Receivable this period 
6,800,000 000 

CUSIP. 912827U83 

US TREAS 7 NT DUE 07-15-2006 REG 7.0000 100,24457 0.00 0.00 100,244.57 Receivable this period 
3,100,000.000 

CUSIP: 912827Y55 Ex date* 15 JAN 05 / Pay date : 15 JAN 05 

US TREAS NTS DTD 02/15/1995 7.5 DUE 75000 288,75000 000 0.00 288,750.00 Received this period 

02-15-2005 REG 7,700,000.000 
CUSIP. 912827S86 Ex date . 16 AUG 04 / Pay date, 16 AUG 04 

US TREAS NTS DTD 02/15/1995 7.5 DUE 75000 288,750.00 000 000 288,750.00 Received this period 

02-15-2005 REG 7,700,000.000 
CUSIP. 912827S86 Ex date 17 FEB 04 / Pay date : 17 FEB 04 

US TREAS NTS DTD 04/30/2002 3.375 DUE 3.3750 70,875.00 0.00 0.00 70,875 .00 Received this period 

04-30-2004 REG 4,200,000 000 
CUSIP- 912828AB6 Ex date : 30 APR 04 / Pay date. 30 APR 04 

US TREAS NTS DTD 07/31/2002 2 25 DUE 0000 60,75000 000 000 60,750 .00 Received this period 

07-31-2004 REG 5,400,000.000 
CUSIP- 912828AG5 Ex date : 02 AUG 04 / Pay date- 02 AUG 04 



Desc,ig&t" Rate 
Assef Shares/PAR Gross amount Tax recoverable Tax withheld Not amount Transaction type 

Income 
Fixed income 
US TREAS NTS DTD 07/31/2002 2 .25 DUE 22500 60,75000 000 0.00 60,750 00 Received this period 
07-31-2004 REG 5,400,000 .000 
CUSIP- 912828AG5 Ex date : 02 FEB 04 / Pay date 02 FEB 04 

US TREAS NTS 3 DUE 01-31-2004 0000 45,000.00 0 .00 0 .00 45,000.00 Received this period 
BEO 3,000,000 000 
CUSIP . 9128277K2 Ex date. 02 FEB 04 / Pay date* 02 FEB 04 

US TREAS NTS 3 25 DUE 05-31-20G4 REG 0000 37,050.00 0 .00 0 .00 37,050 00 Received this period 
2,280,000.000 

CUSIP* 912828AD2 Ex date . 01 JUN 04 / Pay date. 01 JUN 04 

USTREASNTS4625DUEOS-16-2006 REG 46250 117,93750 0 .00 0 .00 117,937 .50 Received this period 
5.100,000.000 

CUSIP : 9128276X5 Ex date : 15 NOV 04 / Pay date: 15 NOV 04 

US TREAS NTS 4 625 DUE 05-15-2006 REG 4.6250 117,937.50 000 0 .00 117,937 .50 Received this period 
5,100,000 .000 

CUSIP- 9128276X5 Ex date 17 MAY 04 / Pay date : 17 MAY 04 

US TREAS NTS 5 .625 DUE 02-15-2006 REG 5.6250 123,750.00 0 .00 0 .00 123,750 .00 Received this period 
4,400,000.000 

CUSIP. 912827W81 Ex date : 17 FEB 04 / Pay date : 17 FEB 04 

US TREAS NTS 5 .625 DUE 02-15-2006 REG 5.6250 123,75000 0.00 0 .00 123,750 .00 Received this period 
4,400,000.000 

CUSIP 912827W81 Ex date. 16 AUG 04 / Pay date 16 AUG 04 

US TREAS NTS 5 .75 DUE 11-15-2005 BEO 5.7500 143,75000 0 .00 0 .00 143,750 .00 Received this period 
5,000,000.000 

CUSIP- 9128276N7 Ex date . 17 MAY 04 / Pay date . 17 MAY 04 

US TREAS NTS 5 .75 DUE 11-15-2005 BEO 5.7500 143,750.00 0 .00 0 .00 143,750 .00 Received this period 
5,000,000 .000 

CUSIP : 9128276N7 Ex date : 15 NOV 04 / Pay date : 15 NOV 04 

USTREAS NTS5875 DUE 11-15-2004 BEO 5.8750 190,937.50 0 .00 0 .00 190,937 .50 Received this penod 
6,500,000.000 

CUSIP 9128275S7 Ex date. 17 MAY 04 / Pay date: 17 MAY 04 

US TREAS NTS 5 .875 DUE 11-15-2004 BEO 58750 190,937.50 0 .00 0 .00 190,937 .50 Received this period 
6,500,000.000 

CUSIP : 9128275S7 Ex date 15 NOV 04 / Pay date : 15 NOV 04 

US TREAS NTS 6 5 DUE 05-15-2005 REG 65000 250,250.00 0 .00 0 .00 250,250 .00 Received this period 
7,700,000.000 

CUSIP : 912827T85 Ex date . 17 MAY 04 / Pay date 17 MAY 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

US TREAS NTS 6 5 DUE 05-15-2005 REG 6.5000 250,25000 000 000 250,250 .00 Received this period 
7,700,000.000 

CUSIP : 912827T85 Ex date : 15 NOV 04 / Pay date: 15 NOV 04 

US TREAS NTS 6 .5 DUE 08-15-2005 REG 6.5000 221,00000 0.00 0.00 221,000 .00 Received this period 
6,800,000.000 

CUSIP . 912827U83 Ex date* 16 AUG 04 / Pay date . 16 AUG 04 

US TREAS NTS 6 5 DUE 08-15-2005 REG 65000 221,000 .00 0 .00 0.00 221,000 00 Received this period 
6,800,000.000 

CUSIP : 912827U83 Ex date, 17 FEB 04 Pay date : 17 FEB 04 

US TREAS 7 NT DUE 07-15-2006 REG 7.0000 108,500 .00 0 .00 0.00 108,500 00 Received this period 
3,100,000.000 

CUSIP . 912827Y55 Ex date . 15 JUL 04 / Pay date. 15 JUL 04 

US TREAS 7 NT DUE 07-15-2006 REG 70000 108,50000 0 .00 000 108,500 .00 Received this period 
3 .100,000.000 

CUSIP : 912827Y55 Ex date : 15 JAN 04 Pay date . 15 JAN 04 

Total government bonds 879,455.19 0.00 0.00 879,455.19 Receivable last period 
711,746.50 0.00 0.00 711,746.50 Receivable this period 

3,164,175 .00 0.00 0.00 3,164,175 .00 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

Government mortgage backed securities 

United States - USD 
FNMA POOL #323705 7.5% DUE 04-01-2029 75000 1,368.18 0.00 0.00 1,368.18 Receivable last period 

REG 218,910360 
CUSIP- 31374TR27 

GNMAII POOL #080428 SER 2030 ADJ FIT 50000 1,239.27 0.00 000 1,239.27 Receivable last period 

07-20-2030 297.425680 
CUSIP: 36225CPNO 

FNMA POOL #323705 7 5% DUE 04-01-2029 7.5000 795.93 0.00 000 795.93 Receivable this period 

REG 127,349.160 
CUSIP. 31374TR27 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
GNMA11 POOL #080428 SER 2030 ADJ FIT 4.0000 65821 0 .00 0.00 658 .21 Receivable this period 
07-20-2030 197,465310 
CUSIP: 36225CPNO 

FNMA POOL #323705 7 5% DUE 04-01-2029 7.5000 951 .19 0 .00 000 951 .19 Received this period 
REG 152,191 .130 
CUSIP. 31374TR27 Ex date : 25 AUG 04 / Pay date . 25 AUG 04 

FNMA POOL #323705 7 5% DUE 04-01-2029 7.5000 1,12535 000 0.00 1,125 .35 Received this period 
REG 180,055 .820 
CUSIP : 31374TR27 Ex date . 25 MAY 04 / Pay date . 25 MAY 04 

FNMA POOL #323705 7.5% DUE 04-01-2029 7.5000 84620 0 .00 0.00 846 20 Received this period 
REG 135,392 .350 
CUSIP : 31374TR27 Ex date : 26 NOV 04 / Pay date . 26 NOV 04 

FNMA POOL #323705 7.5% DUE 04-01-2029 7.5000 1,003.77 0 .00 0.00 1,003 77 Received this period 
REG 160,603 .880 
CUSIP : 31374TR27 Ex date . 26 JUL 04 / Pay date, 26 JUL 04 

FNMA POOL #323705 7 5% DUE 04-01-2029 7.5000 1,179.60 0 .00 0.00 1,179 .60 Received this period 
REG 188,735830 
CUSIP . 31374TR27 Ex date : 26 APR 04 / Pay date- 26 APR 04 

FNMA POOL #323705 7 5% DUE 04-01-2029 7.5000 908.71 0.00 0.00 908.71 Received this period 
REG 145,393430 
CUSIP 31374TR27 Ex date : 27 SEP 04 / Pay date, 27 SEP 04 

FNMA POOL #323705 7 5% DUE 04-01-2029 7.5000 1,275.55 0 .00 0.00 1,275 .55 Received this period 
REG 204,088 .540 
CUSIP . 31374TR27 Ex date, 25 FEB 04 / Pay date : 25 FEB 04 

FNMA POOL #323705 7 5% DUE 04-01-2029 7.5000 1,228.69 0.00 0.00 1,228 .69 Received this period 
REG 196,591 .110 
CUSIP . 31374TR27 Ex date: 25 MAR 04 / Pay date 25 MAR 04 

FNMA POOL #323705 7.5% DUE 04-01-2029 7.5000 87489 0.00 0.00 874 89 Received this period 
REG 139,981 .760 
CUSIP . 31374TR27 Ex date, 25 OCT 04 / Pay date: 25 OCT 04 

FNMA POOL #323705 7.5% DUE 04-01-2029 75000 1,368.19 0.00 0.00 1,368.19 Received this period 
REG 218,910360 
CUSIP . 31374TR27 Ex date: 26 JAN 04 / Pay date- 26 JAN 04 

FNMA POOL #323705 7.5% DUE 04-01-2029 7.5000 1 .06148 0.00 000 1,061 48 Received this period 
REG 169,837 .140 
CUSIP . 31374TR27 Ex date . 25 JUN 04 / Pay date . 25 JUN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

FNMA POOL #323705 7.5% DUE 04-01-2029 75000 823 .43 0 .00 0 .00 823.43 Received this period 
REG 131,749280 
CUSIP . 31374TR27 Ex date. 27 DEC 04 / Pay date- 27 DEC 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 5.0000 92705 0 .00 0 .00 927 05 Received this period 
07-20-2030 278,115.460 
CUSIP . 36225CPNO Ex date : 22 MAR 04 / Pay date . 22 MAR 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 5.0000 75662 0 .00 0 .00 756 .62 Received this period 
07-20-2030 226,986.540 
CUSIP . 36225CPNO Ex date : 20 SEP 04 / Pay date : 20 SEP 04 

GNMA11 POOL #080428 SER 2030 ADJ FIT 5.0000 891 .87 000 0 .00 891 .87 Received this period 
07-20-2030 267,559.770 
CUSIP- 36225CPNO Ex date: 20 APR 04 / Pay date: 20 APR 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 50000 843.90 000 0 .00 843 .90 Received this period 

07-20-2030 253,171 .480 
CUSIP . 36225CPNO Ex date : 21 JUN 04 / Pay date . 21 JUN 04 

GNMA11 POOL #08D428 SER 2030 ADJ RT 5.0000 781 .98 0.00 0.00 781 .98 Received this period 
07-20-2030 234,595280 
CUSIP : 36225CPNO Ex date, 20 AUG 04 / Pay date, 20 AUG 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 4.0000 598 .40 0.00 0.00 598.40 Received this period 
07-20-2030 205,166820 
CUSIP. 36225CPNO Ex date : 20 DEC 04 / Pay date* 20 DEC 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 50000 954 .21 0.00 000 954.21 Received this period 

07-20-2030 286,26-4 .300 
CUSIP. 36225CPNO Ex date. 20 FEB 04 / Pay date, 20 FEB 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 4.0000 71888 000 0.00 718.88 Received this period 
07-20-2030 215,664 .220 
CUSIP: 36225CPNO Ex date : 20 OCT 04 / Pay date. 20 OCT 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 5.0000 81386 0.00 0 .00 813 .86 Received this period 
07-20-2030 244,157 .930 
CUSIP . 36225CPNO Ex date : 20 JUL 04 / Pay date : 20 JUL 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 5.0000 991 .42 0.00 0 .00 991 .42 Received this period 
07-20-2030 297,425 .680 
CUSIP : 36225CPNO Ex date : 20 JAN 04 / Pay date . 20 JAN 04 

GNMA11 POOL #080428 SER 2030 ADJ RT 4.0000 615 .02 0.00 0 .00 615 .02 Received this period 
07-20-2030 210,865.530 
CUSIP : 36225CPNO Ex date : 22 NOV 04 / Pay date, 22 NOV 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 

Fixed income 

GNMAI I POOL #080428 SER 2030 ADJ FIT 50000 870.94 000 0.00 870 94 Received this period 
07-20-2030 261,281630 
CUSIP: 36225CPNO Ex date : 20 MAY 04 / Pay date . 20 MAY 04 

Total government mortgage backed securities 2,607.45 0.00 0100 2,607.45 Receivable last period 
1,454.14 0.00 0.00 1,454.14 Receivable this period 

22,411 .20 0.00 0.00 22,411 .20 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 000 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

21,257.89 O.Qu 0.00 21,257.89 L:amed income 

Total fixed Income 882,062.64 0.00 0.00 882,062.64 Receivable last period 
713,200.64 0.00 0.00 713,200.64 Receivable this period 

3,186,586.20 0.00 0.00 3,186,586.20 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

3,U1 1,724.20 0.0 u.uu Z3,Ul 1,724.ZU Earned 15Come 
Cash and cash equivalents 

Short term Investment funds 

United States - USD 
MF5 NORTHN INSTL FDS DIVERSIFIED ASSETS 6989 1,78511 000 0.00 1,785.11 Receivable last period 
PORTFOLIO 41,S31 .440 
CUSIP: 665278107 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 1.8090 19,32590 0.00 0.00 19,325 .90 Receivable this period 
PORTFOLIO 15,994 .900 
CUSIP. 665278107 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 10,59059 0.00 0.00 10,590 .59 Received this period 
PORTFOLIO 11 .S09.50o 
CUSIP . 665278107 Ex date- 29 OCT 04 / Pay date : 01 NOV 04 

MF8 NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 9,75281 000 000 9,752.81 Received this period 
PORTFOLIO 701,311.760 
CUSIP: 665278107 Ex date 31 AUG 04 / Pay date : 01 SEP 04 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25Jan 05 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 3,087 .91 0.00 0.00 3,087 .91 Received this period 
PORTFOLIO 743,088 .840 
CUSIP' 665278107 Ex date. 27 FEB 04 / Pay date. 01 MAR 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 14,573 .07 0 .00 0 .00 14,573.07 Received this period 
PORTFOLIO 714,926 .810 
CUSIP: 665278107 Ex date : 30 NOV 04 / Pay date. 01 DEC 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 2,82019 0.00 0 .00 2,820 .19 Received this period 
PORTFOLIO 5,243.650 
CUSIP: 665278107 Ex date : 31 MAR 04 / Pay date : 01 APR 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 2,514.18 0 .00 0 .00 2,514 .18 Received this period 
PORTFOLIO 4,301,123.120 
CUSIP . 665278107 Ex date- 30 APR 04 / Pay date: 03 MAY 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 5,28823 0 .00 0 .00 5,288 23 Received this period 
PORTFOLIO 43,656.590 
CUSIP . 665278107 Ex date: 30 JUN 04 / Pay date : 01 JUL 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 4,701 .21 0 .00 000 4,701 .21 Received this period 
PORTFOLIO 707,385.470 
CUSIP, 665278107 Ex date: 28 MAY 04 / Pay date : 01 JUN 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 5,328 .59 000 0.00 5,328 .59 Received this period 
PORTFOLIO 115,605.860 
CUSIP: 665278107 Ex date: 30 JUL 04 / Pay date: 02 AUG D4 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 9,915 .73 0 .00 000 9,915.73 Received this period 
PORTFOLIO 11,418 .140 
CUSIP. 665278107 Ex date. 30 SEP 04 / Pay date. 01 OCT 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 1,785 .11 0 .00 0.00 1,785.11 Received this period 
PORTFOLIO 41,531440 
CUSIP. 665278107 Ex date. 31 DEC 03 / Pay date: 02 JAN 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 1,60908 0.00 0.00 1,609.08 Received this period 
PORTFOLIO 112,644 .720 
CUSIP: 665278107 Ex date . 30 JAN 04 / Pay date: 02 FEB 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 

Cash and cash equivalents 

Total short term Investment funds 1,785 .11 0.00 0 .00 1,785.11 Receivable last period 
19,325 .90 0.00 0.00 19,325 .90 Receivable this period 
71,966 .70 0.00 0.00 71,966.70 Received this period 

0 .00 0.00 0.00 0.00 Broker commissions recaptured 
0 .00 0.00 0.00 0.00 Tax recoverable last period 
0 .00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
000 0.00 0.00 0.00 Income sold this period 

69,5u/ .4v U.UU (J .UU 89,bU1.49 Earned income 

Total cash and cash equivalents 1,785 .11 0 .00 0.00 1,785 .11 Receivable last period 
19,325 .90 0.00 0.00 19,325 .90 Receivable this period 
71,966 .70 0.00 0.00 71,966 .70 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

69,5UI.4tO O .QU U.U0 89,bUZ .4,9 I:amed income 

Total Income 883,847 .75 0.00 0 .00 883,847 .75 Receivable last period 
732,526 .54 0.00 0 .00 732,526 .54 Receivable this period 

3,258,552.90 0.00 0.00 3,258,552.90 Received this period 
0.00 0.00 0.00 0 .00 Broker commissions recaptured 
0.00 0.00 0.00 0 .00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0 .00 0.00 0.00 Tax reclaims received 
0.00 0 .00 0.00 0.00 Income purchased this period 
0.00 0 .00 0.00 0.00 Income sold this period 

3,107,231 .69 0 .00 0.00 3,107,231 .69 Earned Income 

Expense 

Cash and cash equivalents 

Currency 

United States - USID 
PAID TATTERSALL ADVISORY GROUP .0000 - 25,82954 0.00 000 - 25,829 .54 Paid this period 
REPRESENTING INVESTMENT MANAGEMENT FEES 0000 
FOR QUARTER ENDING 06130/04 
Value date . 21 APR 04 / Entry date : 21 APR 04 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Expense 

Cash and cash equivalents 

Total currency 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 25,829.54 0.00 0.00 25,829 .54Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0 .00 0 .00 0.00 0.00 Income s Id this eerlod 

25,629.54 0.00 O.UU - Z5,829 .b4Expenses recognized 

Total cash and cash equivalents 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

25,829 .54 0.00 0.00 - 25,829.54Pald this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
000 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0 .00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this eeriod 

25,62U.b4 U.uu U.UU 25,829 .b4jzxpensFs recognizea 

Total expense 0.00 0.00 0.00 0.00 Payable last period 
0 .00 0.00 0.00 0.00 Payable this period 

25,829.54 0.00 0.00 25,829.54 Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0 .00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0 .00 0 .00 0.00 Tax reclaims received 
0.00 0 .00 0 .00 0.00 Income purchased this period 
0.00 0 .00 0 .00 0.00 Income sold this period 

25,829 .54 0 .00 0 .00 25,829 .54 Expenses recognizea 



so uvrgcuo -;LpztipqljodpomqlAojwojj ;sni.L uj&qpoNAqpejvjeueD isnal ux;aqljoN 

Mid 

IN ly . 6 ALTWWti OWO, ol 

OTO 
00,0 00*0 OTO 9vc69,ZLq,vL 00,0 

MIMI UOjjqSUw.L 194mpy SSOI/UIL'B UO poo ISOO 
SSOVUIL'B PBZIILe)j 4unouie uoljousuuj .L 

LE jo Ze eftd 
T'77- F-- r' 

vinHo-4 wddaJ8j.,6weN qunodov oqwhu!jun0oov, 

000 9VS69'Z/9'I7L - 00*0 ino siopuril oilogiodielul 

enILIA 19~Alyy sluewesinqsla sidleoeH edAj uollousurij 

f,mununS juo-Luosxnqsi(j V 2ui unj T 
'"'64dje -jWNVr L 

VISC, ~ 0 1 'Mmal ~01 



.. . . . . . . . . . 
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'CASH Account Name,~~REEDCM FORUMJAG' -SL 
4 . A JAN 0 31 DEC'0.4,', 

Funding & Disbursement Detail 
Interportfolio Transfers Out 

Page 33 of 37 

Value date 
ERIVRd-ale S=desgilplion Realized gain/loss 
Asset ID 

T on 
S~ription Market value Cost Transaction amount Market Translation Total 

2 Jan 04 UNITED STATES DOLLARS 000 000 41,531 .44 0 .00 0.00 0 .00 
2 Jan 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

23 Jan 04 UNITED STATES DOLLARS 000 000 221,320.36 000 0.00 0 .00 
23 Jan 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

30 Jan 04 UNITED STATES DOLLARS 0 .00 0.00 105,99996 0.00 0 .00 0.00 
30 Jan 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH TO 
FUND CONSTRUCTION PROJECT COST 

2 Feb 04 UNITED STATES DOLLARS 0.00 0 .00 112,644 .72 0.00 0 .00 0.00 
2 Feb 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

25 Feb 04 UNITED STATES DOLLARS 000 000 205,260 .93 000 0 .00 0 .00 
25 Feb 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

27 Feb 04 UNITED STATES DOLLARS 0 .00 0.00 105,999.96 0.00 0.00 0 .00 
27 Feb 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH TO 
FUND CONSTRUCTION PROJECT COST, PER SPONSOR 
DIRECTION. 

1 Mar 04 UNITED STATES DOLLARS 000 000 743,088 .84 000 0.00 0.00 
I Mar 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

16 Mar 04 UNITED STATES DOLLARS 0.00 0 .00 515 .940 .09 0.00 0.00 0.00 
16 Mar 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

31 Mar 04 UNITED STATES DOLLARS 0 .00 0 .00 105,999.96 0.00 0 .00 0.00 
31 Mar 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH TO 
FUND CONSTIRCUTION PROJECT COST 

1 Apr 04 UNITED STATES DOLLARS 0 .00 0 .00 - 5,24365 0 .00 0 .00 0 .00 
I Apr 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

Northern Trust Generatedby Northern Trust from reviewed periodic data on 25 Jan 05 
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Value date 
Entry date Security description Realized gainAoss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

16 Apr 04 UNITED STATES DOLLARS 0.00 0.00 270,455 .98 000 0 .00 0 .00 
16 Apr 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 
TRANSFER FUNDS PER CLIENT DIRECTION 

30 Apr 04 UNITED STATES DOLLARS 0.00 0 .00 105,99996 0 .00 0 .00 0 .00 
30 Apr 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

3 May 04 UNITED STATES DOLLARS 0 .00 0 .00 49,937 .12 0 .00 0 .00 0.00 
3 May 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

17 May 04 UNITED STATES DOLLARS 0.00 0.00 1,031,742 .56 0 .00 0.00 0.00 
17 May 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

28 May 04 UNITED STATES DOLLARS 000 0.00 105,999.96 0.00 0 .00 000 
28 May 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH TO 
FUND CONSTRUCTION PROJECT COST 

1 Jun 04 UNITED STATES DOLLARS 0 .00 0 .00 707,385.47 0 .00 0 .00 0.00 
1 Jun 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

21 Jun 04 UNITED STATES DOLLARS 000 000 1,546,676 32 0 .00 0.00 0.00 
21 Jun 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

30 Jun 04 UNITED STATES DOLLARS 000 0.00 105,99996 0.00 0.00 0.00 
30 Jun 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH TO 
FUND CONSTRUCTION PROJECT COST 

1 Jul 04 UNITED STATES DOLLARS 0 .00 0 .00 43,656.59 0.00 0.00 0 .00 
I Jul 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

14 Jul 04 UNITED STATES DOLLARS 0.00 000 - 1,000,000 .00 0.00 0 .00 0 .00 
14 Jul 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Northern Trust Generatedby Northern Trust from reviewed periodic data on 25Jan 05 

Value date 
Entry date Security description Realized galn/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

29 Oct 04 UNITED STATES DOLLARS 0.00 000 105,999 .96 0 .00 0.00 0.00 
29 Oct 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH TO 
FUND CONTRUCTION PROJECT COST PER SPONSOR 
DIRECTION 

1 Nov 04 UNITED STATES DOLLARS 0.00 000 11,509.50 0 .00 0.00 0.00 
I Nov 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

22 Nov 04 UNITED STATES DOLLARS 000 0 .00 873,44065 0 .00 0.00 0.00 
22 Nov 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

30 Nov 04 UNITED STATES DOLLARS 0.00 0 .00 105,999.96 000 0.00 0.00 
30 Nov 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 'TO 
FUND CONSTRUCTION PROJECT COST" PER SPONSOR 
DIRECTION 

1 Dec 04 UNITED STATES DOLLARS 000 0 .00 714,92681 0 .00 0.00 0.00 
1 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

23 Dec 04 UNITED STATES DOLLARS 0 .00 0 .00 890,163.16 000 0.00 0 .00 
23 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM -CASH 
TRANSFER FUNDS PER CLIENT DIRECTION 

31 Dec 04 UNITED STATES DOLLARS 0 .00 0 .00 105,999 .96 0 .00 0.00 0 .00 
31 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM -CASH PER 
SPONSOR DIRECTION TO FUND CONSTRUCTION 
PROJECT COST 

Total Interportfollo transfers out 0 .00 0 .00 - 14,872,693.16 0 .00 0.00 0 .00 
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Account Name 
FREEDOM FORUM FOUNDATION HOOVER INVESTMENT MANAGEMENT 

Account Number 
2613764 

Questions? 
If you have any questions about this report, call your 
Northern Trust account administrator. 

A Federal regulation allows certain clients to request 
information regarding the time of day that investment 
activity occurred in their accounts. if you require such 
information, please call your Relationship Manager. 
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+ Change in Book and Market Value Page I of 231 

Northern Trust Generatedby Northern Trust from reviewed periodic data on 25Jan 05 

Cost Market value For more information 

Opening balance 10,720,034 .11 13,869,684 .82 

Interportfolio transfers In 6,815,861.72 6,815,861 72 See funding & disbursement summary 

Total receipts 6,815,861.72 6,815,861.72 See funding & disbursement summary 

Income received 82,200.68 82,200.68 See income & expense summary, cash activity detail 

Expenses paid - 147,292.69 147,29269 See income & expense summary 

Unrealized gain4oss change 0.00 977,71307 See asset summary 

Realized gain/loss 2,141,296 02 2,141,296 02 See realized gain./loss summary 

Accrued Income change 16,30070 16,300 .70 See Income & expense summary 

Return of capital - 59568 - 595.68 See capital change detail 

Closing balance 19 .627,804 .86 23,755,168 64 
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' :- :Account nui~&W 764 0*iw ; 
Account, Name, *FREEDOM, FORUM -HOOVER-SL 

1 JAN 04 - 311 DEC 04 

Change in Cash Value Page 2 of 231 

Market value Cost For more information 

Opening balance 473,81917 473,81917 

Interportfolia transfers in 6,815,861 72 6,815,861 72 See funding & disbursement summary 

Total receipts 6,815,861 72 6,815,861 .72 See funding & disbursement summary 

Income received 83,579 .83 83,57983 See Income & expense summary, cash activity detail 

Expenses paid 147,292.69 - 147,292 .69 See Income & expense summary 

Securities bought 28,933,218 29 28,933,218 29 See Investment transaction summary 

Securities sold 22,503,581 91 22,503,581 91 See investment transaction summary 

Closing balance 796,331 .65 796,331 65 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 



Total Cost Incl. Accruals 19,627,804 .86 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

T -77 -77- T 7, 77, f 1,77-"F717 
764; 1 P6 m-eni . 

. . . . . 'Accou numb& 
. 'Account Name *FREEDOM FIORUM,-HOOVER-.SL 

31 DEC 2004, 

Asset Summaq 
Unrealized gain/loss 

Page 3 of 231 

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

Equities 
Common stock 
Bermuda - USD 2,82200 319,13SOO 308,01409 11,120.91 0.00 11,120 .91 321,957.00 1 .355% 

Canada - USD 48600 280,58400 216,119.91 64,46409 0.00 64,464 .09 281,07000 1 .183% 

United States - USD 16,79850 22,330,070 .00 18,278,291 .22 4,051,778.78 0.00 4,051,778.78 22,346,868.50 94,072% 

Total common stock 20,106 .50 22,929,789 .00 18,802,425.22 4,127,363.78 0.00 4,127,363.78 22,949,895 .50 96.610% 

Total equities 20,106 .50 22,929,789 .00 18,802,425 .22 4,127,363.78 0.00 4,127,363.78 22,949,895.50 96.610% 

Cash and Cash Equivalents 

Short term investment funds 
Short Term Investment Funds 2,92771 796,33165 796,331 65 0.00 0.00 0.00 799,259.36 3.365% 

Total short term Investment funds 2,927.71 796,331.65 796,331 .65 0.00 0.00 0.00 799,259.36 3.365% 

Total cash and cash equivalents 2,927.71 796,331.65 796,331 .65 0.00 0.00 O.OD 799,259.36 3.365% 

Adjustments To Cash 
Pending trade purchases 
Pending trade purchases 0.00 39,924 .74 39,924.74 0 .00 000 0.00 -39,924 .74 0.168% 

Total pending trade purchases 0 .00 39,924 .74 39,924.74 0 .00 0.00 0 .00 -39,924.74 0.168% 

Pending trade sales 

Pending trade sales 000 45,93852 45,93852 000 000 0.00 45.938 .52 0.193% 

Total pending trade sales 0.00 45,938 .52 45,938.52 0.00 0.00 0.00 45,938 .52 0.193% 

Total adjustments to cash 0.00 6,013.78 6,013.78 0.00 0.00 0.00 6,013.78 0.025% 

Total Unrealized Gains 4,173,145.88 

Total Unrealized Losses 45,782 .10 

.000%; Total t 21,034,21 . . . 123,732,134,43- ~ : ;4,1127,363,78 : 0.06 4,11271'$- .6378" .~t 



ABM INDS INC COM CUSIP. 000957100 
7,300.00 197200000 000 143,956.00 147,856.52 - 3,90052 0.00 - 3,900.52 

AFFILIATED MANAGERS GROUP INC COM STK CUSIP: 008252108 
6,10000 67.7400000 000 413,214.00 337,92932 75,284.68 0.00 75.284 .68 

AGCO CORP COM CUSIP'001084102 
10,70000 21 8900000 0.00 234,223.00 226,020.62 8,202.38 0.00 8,202.38 

ALEXANDRIA REAL ESTATE EQUITIES INC COM CUSIP: 015271109 
3,30000 744200000 2,17800 245,58600 245,245.11 34089 0.00 340.89 

AMERN EAGLE OUTFITTERS INC NEW COM CUSIP* 02553E106 
5,40000 471000000 32400 254,34000 144,557.46 109,78254 000 109,78254 

AMETEKINCNEWCOM CUSIP.0311100100 
6,60000 35 .6700000 000 235,422.00 205,41286 30,009 .14 0.00 30,009 .14 

ANALOGIC CORP COM PAR $0 05 CUSIP 032657207 
2,50000 44.7900000 20000 111,975.00 113,84668 - 1,871 .68 0.00 - 1,871 .68 

ANNTAYLOR STORES CORP COM CUSIP. 036115103 
10,00000 21 5300000 000 215,30000 233,497.95 - 18,19795 000 18,197 .95 

ANTEON INTL CORP COM CUSIP: 03674E108 
6,00000 41 8600000 0.00 251,16000 217,649.29 33,510 .71 000 33,510.71 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 
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Asset Detail - Base Currency 
Unrealized gainifloss 

Page 4 of 231 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price Income/expense Market value Cost Market Translation Total 

V - Equities 

Common stock 
Bermuda - USD 

MONTPELIER RE HOLDINGS LTD COM CUSIP.G62185106 
8,300.00 384500000 2,82200 319,135.00 308,01409 11,120 .91 0.00 11,120 .91 

Total USD 2,822.00 319,135.00 308,014.09 11,120 .91 0.00 11,120 .91 

Total Bermuda 2,822.00 319,135.00 308,014.09 11,120.91 0.00 11,120 .91 

Canada - USD 

FAIRMONT HOTELS RESORTS INC COM CUSIP: 305204109 
8.100 .00 346400000 48600 280,584.00 216,119.91 64,464 .09 0.00 64,464.09 

Total USID 486.00 280,584.00 216,119.91 64,464 .09 0.00 64,464.09 

Total Canada 486.00 280,584.00 216,119.91 64,464 .09 0.00 64,464.09 

United States - USD 



AUTODESK INC COM CUSIP'052769106 
7,80000 37.9500000 5850 296,01000 116,89255 179,117.45 0.00 179,11745 

AVOCENT CORP COM CUSIP 053893103 
7,70000 405200000 000 312,004.00 275,301 04 36,70296 0.00 36,70296 

BORG WARNER INC COM CUSIP. 099724106 
4,600.00 541700000 000 249,18200 212,82588 36,356 .12 000 36.356.12 

BRIGHAM EXPL CO COM CUSIP 109178103 
11,10000 90000000 000 99,900 .00 100,684.11 - 784.11 0.00 - 784.11 

BSTN PVT FINL HLDGS INC COM CUSIP. 101119105 
8,70000 28.1700000 0.00 245,07900 222,760.38 22,318.62 0.00 22,318 .62 

BUCYRUS INTL INC NEW CL A CUSIP 118759109 
6,900.00 406400000 000 280,41600 198,74390 81,672.10 000 81,672 .10 

CAP AUTOMOTIVE REIT COM SHS SHS CUSIP 139733109 
5,50000 355250000 000 195,387.50 173,225.45 22.16205 000 22,162.05 

CBRL GROUP INC COM STK CUSIP' 12489V106 
6.20000 41 8500000 000 259,470.00 216,777.73 42,69227 0.00 42,692.27 

CENT GARDEN & PET CO COM CUSIP: 153527106 
6,00000 41 .7400000 0.00 250,440.00 200,328.91 50,11109 000 50,111 .09 

CHES ENERGY CORP COM CUSIP 165167107 
7,90000 165000000 48150 130,350.00 82,154.19 48,195 .81 000 48,195 .81 

COMSTOCK HOMEBUILDING COS INC CL A COM STK CUSIP: 205684103 
6,40000 21 .7700000 0.00 139,328.00 110,743.36 28,584.64 0.00 28,584 .64 

COOPER COS INC COM NEW CUSIP. 216648402 
3,20000 70.5900000 9600 225,888.00 131,998.75 93.889.25 0.00 93,889 .25 

CORP OFFICE PPTYS TR COM CUSIP: 22002T108 
6,10000 293500000 1,55550 179,035.00 148,188.21 30,846 .79 0.00 30,846.79 

CREE INC FORMERLY CREE RESH INC EFF 01/03/2000 COM COM CUSIP: 225447101 
7,800.00 400800000 0.00 312,624.00 235,32484 77,299 .16 0.00 7-7.299.16 

CTS CORP COM CUSIP: 126501105 
10,500.00 132900000 31500 139,54500 134,071 .00 5,474.00 0.00 5,474.00 
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GNT PRIDECO INC COM STK ISIN# US38821GIO13 CUSIP* 3882IG101 
10,90000 200500000 0.00 218,54500 176,654.09 41,890.91 0.00 41,890 .91 
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V - Equities 

Common stock 
DRS TECHNOLOGIES INC COM CUSIP. 23330X100 

3,60000 42.7100000 000 153,756.00 161,59272 - 7,836.72 000 7,836.72 

EAGLE MATLS INC COM CUSIP. 26969PI08 
2,10000 863500000 630.00 181,335.00 120,208.00 61,127 .00 0.00 61,127.00 

EFUNDS CORP COM COM STK ISIN# US28224R1014 CUSIP. 28224R101 
9,90000 240100000 0.00 237,69900 184,365.61 53,33339 000 53,333.39 

EON LABS INC COM CUSIP: 29412E100 
4,80000 270000000 000 129,60000 119,146.36 10,453 .64 000 10,453.64 

FACTSET RESH SYS INC COM CUSIP: 303075105 
3,10000 584400000 000 181,16400 124,29807 56,865 .93 0.00 56,865.93 

FAIRCHILD SEMICONDUCTOR INTL INC COM CUSIP: 303726103 
14,700.00 162600000 000 239,02200 228,112.44 10,90956 000 10,90956 

FDRY NETWORKS INC COM CUSIP 3506314100 
30,40000 13 .1600000 000 400,06400 370,711.27 29,35273 0.00 29,352 .73 

FED RLTY INVT TR SH BEN INT NEW CUSIP 313747206 
4,500.00 51 6500000 2,272.50 232,425.00 218,071 .65 14,353 .35 0.00 14,353 .35 

FIRSTFED FINL CORP DEL COM CUSIP: 337907109 
2,500.00 51 .8700000 000 129,675.00 109,59921 20,075 .79 0.00 20,075 .79 

FUR SYS INC COM CUSIP. 302445101 
3,80000 637900000 0.00 242,40200 219,290.66 23,111 .34 0.00 23,111 .34 

FMC TECHNOLOGIES INC COM CUSIP: 30249U101 
6,200.00 32.2000000 000 199,640.00 192,773.77 6,866.23 000 6,866.23 

FWD AIR CORP COM CUSIP. 349853101 
4,80000 447000000 000 214,56000 183,968.97 30,591 03 0.00 30,591 .0$ 

GABELLI AST MGMT INC CL A CUSIP 36239YI02 
4.700 .00 48.5200000 2,82000 228,04400 169,27664 58,767 .36 000 58,767.36 

GARDNER DENVER INC COM CUSIP. 365558105 
6,40000 362900000 000 232,25600 189,842.64 42,41336 0.00 42 .413 .36 



HANMI FINL CORP COM CUSIP 410495105 
6,80000 35.9400000 68000 244,39200 200,070.78 44,321 .22 0.00 44,321 .22 

HARSCO CORP COM CUSIP* 415864107 
4,400.00 55.7400000 0.00 245,256.00 233.544 .63 11,711 .37 0.00 11,711 .37 

HEALTHCARE RLTY TR CUSIP. 421946104 
3,20000 407000000 000 130,24000 116,16000 14,08000 0.00 14,080.00 

HIBBETT SPORTING GOODS INC COM CUSIP. 428565105 
9,57500 266100000 000 254,79075 142,468.44 112,322.31 0.00 112,322.31 

IDEX CORP COM CUSIP. 45167RI04 
6,30000 405000000 0.00 255,15000 227,109.58 28,040 .42 0.00 28,040 .42 

IMMUCOR INC COM STK CUSIP: 452526106 
10,42500 23.5100000 000 245,091 .75 132,320.10 112,771 .65 0.00 112,771.65 

INSIGHT ENTERPRISES INC COM CUSIP. 45765UI03 
12 .30000 205200000 0.00 252,39600 217,973.32 34,422.68 0.00 34,42268 

INTERNET SEC SYS INC COM CUSIP* 4606OX107 
3,80000 232500000 000 88,35000 80,516 .50 7,833.50 0.00 7,833.50 

JACK IN BOX INC COM CUSIP: 466367109 
6,40000 368700000 0.00 235,96800 200,854.07 35,113,93 0.00 35,113.93 

KINDRED HEALTHCARE INC COM STK CUSIP. 494580103 
5,80000 299500000 000 173,71000 166,70805 7,001 .95 000 7,001 .95 

LAUREATE ED INC COM CUSIP 518613104 
5,60000 440900000 000 246,90400 127,072.38 119,83162 000 119,831.62 

LEGG MASON INC COM CUSIP: 524901105 
4,850.00 732600000 427.50 355,31100 227,833.29 127,477.71 0.00 127,477.71 

LIFEPOINT HOSPS INC COM ISIN US532191-1098 CUSIP' 532191-109 
7,800.00 348200000 000 271,59600 208,86256 62,733.44 000 62,733 .44 

MACROMEDIA INC COM CUSIP 556100105 
8,200.00 31 .1200000 000 255,18400 186,556.84 68,627.16 0.00 68 .627 .16 

MACROVISION CORP COM CUSIP: 555904101 
3,900.00 25.7200000 0.00 100,30800 107,03180 - 6,723.80 0.00 - 6,723.80 
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MAGUIRE PPTYS INC COM CUSIP. 559775101 
8,60000 27.4600000 3,44000 236,156.00 223,174.63 12,981 .37 0.00 12,981 .37 

MCCLATCHY CO CL A CUSIP 579489105 
3,10000 71 .8100000 23400 222,61100 193,605.05 29,00595 000 29,005 .95 

MEMC ELECTR MATLS INC COM CUSIP. 552715104 
19 

, 
80000 132500000 000 262,350.00 233,900.84 28,44916 000 28,449.16 

MEN S WEARHOUSE INC COMMON! CUSIP' 587118100 
6,90000 319600000 0.00 220,524.00 201,76671 18,757.29 0.00 18,757.29 

MENTOR CORP COM CUSIP: 587188103 
4,800.00 33 .7400000 81600 161,95200 144,043.60 17,908.40 0.00 17,908.40 

MICROS SYS INC COM CUSIP 594901 100 
4,30000 780600000 000 335,65800 262,660.28 72,997.72 0.00 72,997 .72 

MOLINA HEALTHCARE INC COM CUSIP: 60855R100 
6,600.00 46.3800000 000 306,108.00 194,527.92 111,580.08 000 111,580.08 

NAUTILUS GROUP INC COM CUSIP:6391OB102 
17,500 .00 24.1700000 0.00 422,975.00 369,69157 53,283 .43 000 53,283.43 

OLD DOMINION FGHT LINE INC COM CUSIP: 679580100 
3,500.00 34.8000000 0.00 121,800.00 114,469.80 7,330.20 0.00 7,330.20 

P F CHANGS CHINA BISTRO INC COM STK CUSIP: 69333Y108 
4,100.00 56.3500000 000 231,03500 193,203.78 37,83122 0.00 37,831 .22 

PAN PAC RETAIL PPTYS INC COM CUSIP- 698061-104 
2,70000 62 .7000000 0.00 169,29000 140,662.91 28,627.09 000 28,627.09 

PANERABREADCOCLA CUSIP-6984OW108 
5,60000 403200000 000 225,792.00 201,607.99 24,18401 0.00 24,184 .01 

PAR PHARMACEUTICAL COS INC COM CUSIP. 69888PI06 
5,70000 41 .3800000 000 235,866.00 232,238.20 3,627.80 0.00 3,627.80 

PATTERSON-UTI ENERGY INC COM CUSIP. 703481101 
13,300 .00 194500000 0.00 258,68500 210,307.46 48,377 .54 0.00 48,377.54 

PEABODY ENERGY CORP COM COM STK CUSIP. 704549104 
4,50000 809100000 0.00 364,095.00 203,75801 160,336.99 000 160,336.99 
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SAFENET INC COM CUSIP 786458107 
7,000.00 36.7400000 0.00 257,180.00 225,42900 31,75100 000 31,751 .00 

SCIENTIFIC GAMES CORP CUSIP' 80874P109 
11,400.00 23.8400000 0.00 271,776.00 217,32891 54,447.09 0.00 54,447 .09 

SILICON VAL BANCSHARES COM N.P CUSIP. 827064106 
5,80000 44.8200000 000 259,95600 203,985.57 55,97043 0.00 55,970 .43 

SOUTHWESTN ENERGY CO COM CUSIP. 845467109 
5,60000 506900000 000 283,86400 270,213.78 13,650 .22 0.00 13,650.22 
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Common stock 
PENN VA CORP COM CUSIP: 707882106 

5,800.00 40.5700000 0.00 235,306.00 225,83071 9,475.29 0.00 9,475.29 

PERKINELMER INC COM CUSIP'714046109 
8,30000 22.4900000 0.00 186,667.00 170,82555 15 .841 .45 0.00 15,841 .45 

POLO RALPH LAUREN CORP CIL A CUSIP. 731572103 
5,400.00 426000000 270.00 230,040.00 141,46926 88,570 .74 0.00 88,57074 

POLYCOM INC COM CUSIP' 73172KlG4 
10,50000 233200000 000 244,860.00 225,45228 19,407 .72 000 19,407.72 

POWERWAVE TECHNOLOGIES INC COM CUSIP, 739363109 
13,70000 84800000 000 116,176.00 120,052.72 - 3,87672 0.00 - 3,876.72 

QUICKSILVER RES INC COM CUSIP 74837R104 
6,80000 36.7800000 000 250,104-00 185,681.17 64,422.83 000 64,422 .83 

QUIKSILVER INC COM CUSIP. 74838C106 
7,800.00 29,7900000 000 232,36200 185,724.73 46,63727 000 46,637 .27 

RAILAMERICA INC COM STK USDO .001 CUSIP 750753105 
11,600 .00 130500000 000 151,38000 146,07071 5,30929 0.00 5,309.29 

ROPER INDS INC NEW COM CUSIP. 776696106 
2,60000 60.7700000 000 158,00200 141,088.82 16,913 .18 000 16,91318 

RSA SEC INC COM COM USDO.01 CUSIP. 749719100 
3,700.00 200600000 0.00 74,222.00 76,812.60 - 2,59060 0.00 2,590.60 

S W BANCORPORATION TEX INC COM CUSIP. 84476RI09 
5,40000 23.2900000 0.00 125,766.00 105,628.62 20,137 .38 0.00 20,137.38 



US XPRESS ENTERPRISES INC CLA CUSIP:90338N103 
5,100.00 29.3000000 0.00 149,430.00 128,696.74 20,73326 0.00 20,733.26 

UNVL TECH INST INC COM CUSIP. 913915104 
6,100.00 38.1200000 0.00 232,532.00 208,595.23 23,936.77 0.00 23,936 .77 

URSCORPNEWCOM CUSIP'903236107 
3,800.00 32.1000000 0.00 121,980.00 115,142.75 6,837.25 0.00 6,837.25 

URSTADT BIDDLE PPTYS INC CLA CUSIP:917286205 
9,300.00 17.0500000 0.00 158,56500 105,47429 53,090.71 0.00 53,090 .71 

UTD NAT FOODS INC COM CUSIP: 911163103 
7,60000 31 .1000000 000 236,36000 115,11350 121,246.50 0.00 121.246 .50 

UTD SURGICAL PARTNERS INTL INC COM CUSIP. 913016309 
5,700.00 41 7000000 000 237,69000 213,20649 24,483 .51 0.00 24,483.51 

VARCO INTL INC DEL COM CUSIP'922122106 
8,00000 291500000 0.00 233,20000 176,06997 57,130 .03 0.00 57,13003 

W MARINE INC CUSIP 954235107 
8,50000 247500000 000 210,37500 202,11449 8,260.51 0.00 8,260.51 

WABTEC CORP COM CUSIP' 929740108 
9,200.00 21 .3200000 0.00 196,144.00 165,63227 30,511 .73 0.00 30,511 .73 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

............ 
;'17 711' 

~u U, 'Acc~obni'nur~ber, 764,' 
ame ~FREEDOM FORUM -HOC ER.SL? Account.N V 

31 DEC 2004 

Asset Detail - Base Cuffency Page 10 of 231 

Description/Asset ID Exchange rate/ Accrued 
---Unrealized gain/loss 

Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Equities 

Common stock 
SRAINTLINCCLA CUSIP.78464191105 

3,600 
. 
00 642000000 000 231,120.00 184,53980 46,580.20 0.00 46,580.20 

STD PAC CORP NEW COM CUSIP: 85375C101 
5,70000 64 .1400000 0.00 365,598.00 29S.354.10 70,24390 0.00 70,243 .90 

SYMMETRY IVIED INC COM STK CUSIP. 871546206 
6.90000 21 .0500000 000 145,245.00 129,64687 15,598.13 0.00 15,598 .13 

TETRA TECHNOLOGIES INC DEL COM CUSIP:88162FI05 
8,20000 283000000 000 232,060.00 164,806-14 67,253 .86 0.00 67.253 .86 

THOMAS & BETTS CORP COM CUSIP 884315102 
6,200.00 30.7500000 0.00 190,65000 164,639,06 26,010 .94 0.00 26,010 .94 

TIMKEN CO COM CUSIP. 887389104 
8,90000 260200000 000 231.578.00 211,75291 19,825 .09 0.00 19,825.09 



796,331.65 2,927.71 796,331.65 796,331.65 0.00 0.00 0.00 
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Common stock 
WALTER INDS INC COM CUSIP: 93317Q105 

9.20000 337300000 0.00 310,31600 161,26288 149,053.12 0.00 149,053.12 

Total USD 16,798.50 22,330,070 .00 18,278,291 .22 4,051,778.78 0.00 4,051,778.78 

Total United States 16,798.50 22,330.070.00 18,278,291 .22 4,051,778.78 0.00 4,051,778.78 

Total Common Stock 

726,850.00 20,106.50 22,929,789.00 18,802,425.22 4,127,363.78 0.00 4,127,363.78 

Total Equities 

726,850.00 20,106 .50 22,929,789.00 18,802,425.22 4,127,363.78 0.00 4,127,363.78 

Unrealized gaInAoss 
Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
USD - UNITED STATES DOLLARS 

1.0000000 2,927.71 796,33165 796,33165 000 0.00 0.00 

Total short term investment funds - all currencies 2,927.71 796,331 .65 796,331 .65 0.00 0.00 0.00 

Total short term Investment funds - all countries 2,927.71 796,331.65 796,331.65 0.00 0.00 0.00 

Total Short Term Investment Funds 

796,331 .65 2,927.71 796,331.65 796,331.65 0.00 0.00 0.00 

Total Cash and Cash Equivalents 



0.00 0.00 6,013.78 6,013.78 0.00 0.00 0.00 

~otal 
. . . 2~1,034.21 '23 .73: , %6 47 Y 4 Ia.'! IS4 43 . . . . . . 70 All 97,363. 
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Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Adjustments To Cash 

Pending trade purchases 

USD - UNITED STATES DOLLARS 
1 .0000000 0.00 39,924 .74 39,924.74 000 0.00 000 

Total pending trade purchases - all currencies 0.00 39,924.74 39,924 .74 0.00 0.00 0.00 

Total pending trade purchases - all countries 0.00 39,924 .74 39,924 .74 0.00 0.00 0,00 

Total Pending trade purchases 

0.00 0.00 - 39,924.74 - 39,924 .74 0.00 0.00 0.00 

Pending trade sales 
USD - UNITED STATES DOLLARS 

1 0000000 000 45,93852 45,93852 0.00 0.00 000 

Total pending trade sales - all currencies 0.00 45,938 .52 45,938.52 0.00 0.00 0.00 

Total pending trade sales - all countries 0.00 45,938 .52 45,938 .52 0.00 0.00 0.00 

Total Pending trade sales 

0.00 0.00 45,938 .52 45,938 .52 0.00 0 .00 0.00 

Total Adjustments To Cash 



No Data To Report 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds GaInALoss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR LocTl Local Local Local Local Gain/Loss Cc -ca I Market 



Equities 

Common stock 22,549,520 43 000 20,409,603 56 2.139,916 .87 0.00 2,139,916.87 

Total equities 22,549,520 .43 .000 20,409,603 .56 2,139,916.87 0.00 2,139,916.87 

Total sales 22,549,520 .43 .000 20,409,603.56 2,139,916.87 0.00 2,139,916. 8 7 

14 Total - .6,332,887. .000 . 
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Transaction amount Realized gainAoss 
Asset type Principal Accrued Interest Cost Market Translation Total 

Purchases 
Equities 
Common stock - 28,882,407 67 000 28,882,407 67 0.00 0.00 0.00 
Total equities 28,882,407 .67 .000 28,882,407.67 0.00 0.00 0.00 
Total purchases 28,882,407 .67 .000 28,882,407 .67 0.00 0.00 0.00 

Sales 



Bermuda - USD 
15 Sep 04 MONTPELIER RE HOLDINGS LTD COM 500.000 18,15745 .000 18,157.45 0.00 0.00 0.00 
20 Sep 04 CUSIP. G62185106 
Settled SI DOTI & COMPANY LLC / 25 00 36.264900 

16 Sep 04 MONTPELIER RE HOLDINGS LTD COM 2,000000 74,991 .40 000 74,991 .40 0.00 0.00 0.00 
21 Sep 04 CUSIP: G62185106 
Settled -SIDOTI & COMPANY LLC I too 00 37445700 

17 Sep 04 MONTPELIER RE HOLDINGS LTD COM 500000 18,740.75 .000 18,740 .75 0.00 0.00 0.00 
22 Sep 04 CUSIP, G62185106 
Settled SIDOTI & COMPANY U-C / 25.00 37.431500 

14 Oct 04 MONTPELIER RE HOLDINGS LTD COM 1,000.000 36,61550 .000 36,61550 0.00 000 0.00 
19 Oct 04 CUSIP. G62185106 
Settled INVESTMENT TECHNOLOGY GROUP INC 20 00 36595500 

17 Nov 04 MONTPELIER RE HOLDINGS LTD COM 800.000 29,509 .04 000 29,509 .04 0.00 0.00 0.00 
22 Nov 04 CUSIP, G62185106 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 36.836300 

4000 

18 Nov 04 MONTPELIER RE HOLDINGS LTD COM 500000 18,40625 .000 18,406.25 000 0.00 0.00 
23 Nov 04 CUSIP G62185106 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 36762500 

2500 

18 Nov 04 MONTPELIER RE HOLDINGS LTD COM 500.000 18,35670 .000 18,356.70 0.00 0.00 0.00 
23 Nov 04 CUSIP, G62185106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 00 36693400 

13 Dec 04 MONTPELIER RE HOLDINGS LTD COM 2,500.000 93,23700 .000 93,237.00 0.00 0.00 0.00 
16 Dec 04 CUSIP: G62185106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 50 00 37274800 

Total Bermuda - USI) - 308,014 .09 .000 308,014 .09 0.00 0.00 0.00 

Canada - USD 
13 Dec 04 FAIRMONT HOTELS RESORTS INC COM 3,100.000 98,91387 000 98,91387 000 0.00 0.00 
16 Dec 04 CUSIP. 305204109 
Settled INVESTMENT TECHNOLOGY GROUP INC 162.00 31887700 

Total Canada - USD 98,913 .87 .000 98,913 .87 0.00 0.00 0.00 
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United States - USD 
7 Jan 04 #REORG/BROWN TOM INC CASH MERGER,EFF 600000 19,125 .78 000 19,12578 0.00 0.00 000 
12 Jan 04 5/24/04 
Settled CUSIP: 115660201 31 .826300 

SANDERS MORRIS MUNDY / 30 00 

30 Mar 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 1,200000 31,48416 .000 31,484.16 0.00 0.00 0.00 
2 Apr 04 CUSIP 501049100 
Settled RBC CAPITAL MARKETS INC. 160 00 26.186800 

31 Mar 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 500000 13,380.00 .000 13,38000 000 0.00 0.00 
5 Apr 04 CUSIP: 501049100 
Settled LIQUIDNET INC / 10 00 26740000 

31 Mar 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 800.000 21,50384 000 21,503-84 0.00 0.00 0.00 
5 Apr 04 CUSIP. 501049100 
Settled RBC CAPITAL MARKETS INC. / 40 00 26829800 

31 Mar 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 200.000 5,242.00 000 5,242.00 0.00 0.00 0.00 
5 Apr 04 CUSIP* 501049100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 26.190000 

1 Apr 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 400.000 10,79200 .000 10,792 .00 0.00 0.00 0.00 
6 Apr 04 CUSIP: 501049100 
Settled LIQUIDNET INC / 8 00 26960000 

1 Apr 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 300000 8,103.33 000 8,103.33 0.00 000 0.00 
6 Apr 04 CUSIP. 5010491DO 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 26991100 

1 Apr 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 2,000000 54,121 .80 000 54 .121 .80 0.00 0.00 0.00 
6 Apr 04 CUSIP 501049100 
Settled FIRST CLEARING LLC / 100.00 27010900 

2 Apr 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 300.000 8,404.77 .000 8,404.77 0.00 0.00 000 
7 Apr 04 CUSIP. 501D49100 
Settled FIRST CLEARING LI-C / 15 .00 27.965900 

27 Apr 04 #REORG/TBC CORP FORMATION OF HOLDINGS 300.000 9,124.38 .000 9,12438 0.00 0.00 0.00 
30 Apr 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP. 872180104 30.364600 

MCDONALD AND COMPANY / 15 .00 

28 Apr 04 #REORG/TBC CORP FORMATION OF HOLDINGS 200000 5,975.60 000 5,975.60 0.00 0.00 0.00 
3 May 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP 872180104 29.828000 

MCDONALD AND COMPANY / 10 00 
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29 Apr 04 #REORG/TBC CORP FORMATION OF HOLDINGS 100.000 2,97600 000 2,976.00 000 0.00 000 
4 May 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP, 872180104 29.740000 

INVESTMENT TECHNOLOGY GROUP INC / 2.00 

29 Apr 04 #REORGfrBC CORP FORMATION OF HOLDINGS 200000 5,93334 000 5,933.34 0.00 0.00 0.00 
4 May 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP. 872180104 29616700 

MCDONALD AND COMPANY / 10 00 

30 Apr 04 #REORGfrBC CORP FORMATION OF HOLDINGS 100000 2,80493 .000 2,804.93 0.00 000 0.00 
5 May 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP. 872180104 27.999300 

MCDONALD AND COMPANY / 5 00 

3 May 04 #REORGfrBC CORP FORMATION OF HOLDINGS 200.000 5,60898 .000 5,608.98 0.00 000 0.00 
6 May 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSiP, 872180104 27.994900 

MCDONALD AND COMPANY / 10 00 

15 Sep 04 ABM INDS INC COM 900.000 18,072 .27 .000 18,072.27 0.00 0.00 0.00 
20 Sep 04 CUSIP: 000957100 
Settled INVESTMENT TECHNOLOGY GROUP INC 18 00 20060300 

15 Sep 04 ABM INDS INC COM 500.000 10,00485 .000 10,004.85 0.00 0.00 0.00 
20 Sep 04 CUSIP. 000957100 
Settled SIDOTI & COMPANY LLC / 25.00 19959700 

16 Sep 04 ABM INDS INC COM 11500000 30,615.00 .000 30.615 .00 000 0.00 0.00 
21 Sep 04 CUSIP: 000957100 
Settled SIDOTI & COMPANY U-C / 75.00 20360000 

17 Sep 04 ABM INDS INC COM 1,300.000 26,66222 000 26,662 .22 0.00 0.00 000 
22 Sep 04 CUSIP: 000957100 
Settled SIDOTI & COMPANY U-C / 65 .00 20459400 

20 Sep 04 ABM INDS INC COM 500000 10,06790 000 10,067 .90 0.00 0.00 0.00 
23 Sep 04 CUSIP: 000957100 
Settled SIDOTI & COMPANY LLC / 25 .00 20-085800 

20 Sep 04 ABM INDS INC COM 2,100.000 42,27090 .000 42,270 .90 0.00 0.00 0.00 
23 Sep 04 CUSIP: 000957100 
Settled INVESTMENT TECHNOLOGY GROUP INC 42.00 20109000 

20 Sep 04 ABM INDS INC COM 200000 4,018.00 .000 4,018.00 0.00 000 0.00 
23 Sep 04 CUSIP: 000957100 
Settled LIQUIDNET INC / 4.00 20070000 
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23 Sep 04 ABM INDS INC COM 300000 6,14538 .000 6,145.38 0.00 0.00 0.00 
28 Sep 04 CUSIP: 000957100 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 20.434600 

1500 

11 Feb 04 ACCREDO HLTH INC COM 2,800000 104,46240 .000 104,462.40 0.00 0.00 0.00 
17 Feb 04 CUSIP. 00437V'ID4 
Settled THOMAS WEISEL PARTNERS LLC / 140.00 37.258000 

12 Feb 04 ACCREDO HLTH INC COM 600000 21,68874 .000 21,68874 000 000 0.00 
18 Feb 04 CUSIP: 00437V104 
Settled THOMAS WEISEL PARTNERS LLC / 30 00 36097900 

13 Feb 04 ACCREDO HLTH INC COM 700000 24,96648 000 24,96648 000 000 0100 
19 Feb 04 CUSIP: 00437V104 
Settled THOMAS WEISEL PARTNERS LLC / 35.00 35616400 

11 Aug 04 ACCREDO HLTH INC COM 1.000.000 26,87770 .000 26,877.70 0.00 0.00 000 
16 Aug 04 CUSIP. 00437V104 
Settled BANC AMERICA SECUR MONTGOMERY DIV. 26.827700 

5000 

16 Aug 04 ACCREDO HILTH INC COM 11100000 28,893 .59 000 28,893.59 000 0.00 0.00 
19 Aug 04 CUSIP 00437V104 
Settled HEFLIN & CO, LLC / 44 00 26226900 

19 Apr 04 ACTIVISION INC NEW COM NEW 1,100000 17,57228 000 17,572 .28 0.00 000 000 
22 Apr 04 CUSIP. 004930202 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 15924800 

USA / 55 00 

20 Apr 04 ACTIVISION INC NEW COM NEW 3.600000 57,957.48 000 57,957 .48 000 0.00 0.00 
23 Apr 04 CUSIP, 004930202 
Settled LIQUIDNET INC / 72 .00 16.079300 

20 Apr 04 ACTIVISION INC NEW COM NEW 3,600000 57,50460 .000 57 .504 .60 000 000 0.00 
23 Apr 04 CUSIP 004930202 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 15,923500 

USA / 180 00 

21 Apr G4 ACTIVISION INC NEW COM NEW 1,300000 20,34539 OOD 20,345.39 000 0.00 000 
26 Apr 04 CUSIP. 004930202 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 15600300 

USA / 65 00 

20 Aug 04 AFFILIATED MANAGERS GROUP INC COM STK 1,700000 78,67702 000 78,677 .02 0.00 000 0.00 
25 Aug 04 CUSIP 008252108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 34 .00 46260600 
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20 Aug 04 AFFILIATED MANAGERS GROUP INC COM STK 1 .300000 60,53346 .000 60,S3346 0.00 0.00 0.00 
25 Aug 04 CUSIP 008252108 
Settled BLAIR, WILLIAM & CO / 65 00 46.514200 

15 Oct 04 AFFILIATED MANAGERS GROUP INC COM STK 400000 22,34152 .000 22,341 .52 0.00 0.00 0.00 
20 Oct 04 CUSIP: 008252108 
Settled FERRIS BAKER WATTS, INC / 20 00 55.803800 

10 Dec 04 AFFILIATED MANAGERS GROUP INC COM STK 900.000 58,549 .32 .000 58,S4932 000 0.00 0.00 
15 Dec 04 CUSIP: 008252108 
Settled D A DAVIDSON & CO INC. / 45 00 65004800 

14 Dec 04 AFFILIATED MANAGERS GROUP INC COM STK 1,800000 117,82800 000 117,828.00 000 0.00 000 
17 Dec 04 CUSIP. 008252108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 36.00 65440000 

2 Nov 04 AGCO CORP COM 3,200000 63,960.00 .000 63,960.00 0.00 0.00 000 
5 Nov 04 CUSIP: 001084102 
Settled FIRST ANALYSIS SECURITIES CORP / 160.00 19937500 

3 Nov 04 AGCO CORP COM 600000 12,108.78 .000 12,108.78 000 0.00 000 
8 Nov 04 CUSIP. 001084102 
Settled FIRST ANALYSIS SECURITIES CORP / 30.00 20.131300 

10 Nov 04 AGCO CORP COM 4,800000 103,971 .84 .000 103,971.84 000 0.00 0.00 
16 Nov 04 CUSIP. 001084102 
Settled JEFFERIES & COMPANY / 240 00 21610800 

10 Nov 04 AGCO CORP COM 800000 17,328 .00 .000 17,32800 000 0.00 0.00 
16 Nov 04 CUSIP: 001084102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 16 00 21,640000 

13 Dec 04 AGCO CORP COM 4,100.000 90,364 .00 .000 90,36400 0.00 0.00 0.00 
16 Dec 04 CUSIP: 001084102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 82 00 22.020000 

30 Jan 04 ALEXANDRIA REAL ESTATE EQUITIES INC COM 1,000000 61,567 .80 .000 61,56780 000 0.00 0.00 
4 Feb 04 CUSIP. 015271109 
Settled JONES & ASSOCIATES / 40.00 61527800 

13 Dec 04 ALEXANDRIA REAL ESTATE EQUITIES INC COM 3,300000 245,245.11 .000 245,24511 0.00 000 000 
16 Dec 04 CUSIP: 015271109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 66 00 74.296700 

2 Feb 04 AMERN EAGLE OUTFITTERS INC NEW COM 11000.000 19,371 .70 .000 19,371 .70 0.00 000 000 
5 Feb 04 CUSIP: 02553E106 
Settled LIQUIDNET INC / 20.00 19 .351700 
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2 Feb 04 AMERN EAGLE OUTFITTERS INC NEW COM 300.000 5,645.25 .000 5,645.25 000 0.00 0.00 

5 Feb 04 CUSIP. 02553E106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6.00 18.797500 

2 Feb 04 AMERN EAGLE OUTFITTERS INC NEW COM 4,100.000 78,972 .15 .000 78,972 .15 0.00 0.00 0.00 
5 Feb 04 CUSIP 02553E106 
Settled PIPER JAFFRAY INC / 205.00 19211500 

4 Feb 04 AMERN EAGLE OUTFITTERS INC NEW COM 1,800.000 34,682 .58 .000 34,682 .58 0.00 0.00 0.00 

9 Feb 04 CUSIP. 02553EI06 
Settled PIPER JAFFRAY INC / 90 00 19218100 

5 Feb 04 AMERN EAGLE OUTFITTERS INC NEW COM 600.000 12,49086 000 12,490 .86 000 0.00 0.00 
10 Feb 04 CUSIP. 0255312106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 00 20798100 

5 Feb 04 AMERN EAGLE OUTFITTERS INC NEW COM 2,200000 45,02322 .000 45,023 .22 000 0.00 000 

10 Feb 04 CUSIP* 02553E106 
Settled WEDBUSH MORGAN SECURITIES, INC / 110 00 20415100 

7 Jul 04 AMERN EAGLE OUTFITTERS INC NEW COM 1,200000 36,52968 .000 36,529 .68 000 0.00 0.00 
12 Jul 04 CUSIP. 02553E106 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 30391400 

6000 

8 Jul 04 AMERN EAGLE OUTFITTERS INC NEW COM 600000 17,70300 000 17,703 .00 000 0.00 0.00 
13 Jul 04 CUSIP 02553EI06 
Settled SANDERS MORRIS MUNDY 130 00 29455000 

13 Dec 04 AMERN EAGLE OUTFITTERS INC NEW COM 1,600.000 71,49696 .000 71,496 .96 000 0.00 0.00 
16 Dec 04 CUSIP, 02553EI06 
Settled INVESTMENT TECHNOLOGY GROUP INC / 32 .00 44.665600 

13 Feb 04 AMERN ITALIAN PASTA CO CL A 300,000 12,091 .11 .000 12,091 .11 000 000 000 

19 Feb 04 CUSIP, 027070101 
Settled FAHNESTOCK AND COMPANY / 15 00 40.253700 

17 Feb 04 AMERN ITALIAN PASTA CO CL A 1,300.000 52,579 .28 .000 52,579 .28 000 0.00 000 
20 Feb 04 CUSIP. 027070101 
Settled FAHNESTOCK AND COMPANY / 65.00 40.395600 

17 Feb 04 AMERN ITALIAN PASTA CO CL A 300000 12,20805 .000 12,208 .05 000 000 000 
20 Feb 04 CUSIP: 027070101 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 40673500 

15 Jun 04 AMETEK INC NEW COM 2,700.000 78,26301 000 78,263 .01 0.00 0.00 0.00 

18 Jun 04 CUSIP. 031100100 
Settled BEAR, STEARNS, SECURITIES CORP / 135.00 28936300 
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16 Jun 04 AMETEK INC NEW COM 1,100.000 32,442.74 .000 32,442 .74 0.00 0.00 0.00 
21 Jun 04 CUSIP. 031100100 
Settled BEAR, STEARNS, SECURITIES CORP / 55.00 29 .443400 

23 Jun 04 AMETEK INC NEW COM 700.000 20,741 .00 .000 20,741 .00 0.00 0.00 0.00 
28 Jun 04 CUSIP: 031100100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 00 29,610000 

23 Jun 04 AMETEK INC NEW COM 800,000 24,04888 .000 24,048.88 0.00 0.00 0.00 
28 Jun 04 CUSIP. 031100100 
Settled BEAR, STEARNS, SECURITIES CORP 40 00 30011100 

17 Dec 04 AMETEK INC NEW COM 2,000000 70,96000 000 70,960.00 000 0.00 0.00 
22 Dec 04 CUSIR 031100100 
Settled VERITAS SECURITIES / 60 00 35.450000 

1 Apr 04 ANALOGIC CORP COM PAR $0 05 500000 23,64880 000 23,648.80 0.00 000 0.00 
6 Apr 04 CUSIP, 032657207 
Settled WEEDEN AND & CO / 25.00 47 .247600 

2 Apr 04 ANALOGIC CORP COM PAR $0.05 500.000 24,202.20 .000 24,202 .20 0.00 000 0.00 
7 Apr 04 CUSIP: 032657207 
Settled PRUDENTIAL EQUITY GROUP / 25 00 48.35"00 

12 Apr 04 ANALOGIC CORP COM PAR $0 05 100000 4,88370 000 4,88370 0.00 0.00 0.00 
15 Apr 04 CUSIP. 032657207 
Settled PRUDENTIAL EQUITY GROUP / 5 00 48.787000 

13 Apr 04 ANALOGIC CORP COM PAR $0.05 400000 19,47332 000 19 .47332 0.00 0.00 0.00 
16 Apr 04 CUSIP. 032657207 
Settled PRUDENTIAL EQUITY GROUP / 20.00 48.633300 

14 Apr 04 ANALOGIC CORP COM PAR $0 05 100.000 4,70254 .000 4,70254 0.00 0.00 0.00 
19 Apr 04 CUSIP. 032657207 
Settled PRUDENTIAL EQUITY GROUP / 5 00 46975400 

20 Apr 04 ANALOGIC CORP COM PAR $0.05 700000 34,34410 000 34,344.10 0.00 0.00 0.00 
23 Apr 04 CUSIP. 032657207 
Settled MCDONALD AND COMPANY / 35 00 49013000 

21 Apr 04 ANALOGIC CORP COM PAR $0 05 100000 4,909.99 .000 4,909.99 0.00 0.00 0.00 
26 Apr 04 CUSIP, 032657207 
Settled MCDONALD AND COMPANY / 5.00 49.049900 

22 Apr 04 ANALOGIC CORP COM PAR $0.05 400000 19,82016 .000 19,820 .16 0.00 0.00 0.00 
27 Apr 04 CUSIP: 032657207 
Settled MCDONALD AND COMPANY / 20 00 49500400 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

~7 T-'1777 
*17,64' Accou urnber' '0 'ie 10 :S 

-HOOVER L Account Name *fREEDOM'FORUIM 
1 JAN 04 - 31 DEP 04 

Investment Transaction Detail Page 21 of 231 

Trade date Security description Realized gain/loss 
Settle-date Asset ID Shares/PAR Transaction amount 
Trade-Status Broker/com mission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 



10 May 04 ANALOGIC CORP COM PAR $0 05 100000 4,70500 .000 4,705.00 000 0.00 0.00 
13 May 04 CUSIP 032657207 
Settled MCDONALD AND COMPANY / 5 00 47000000 

11 May 04 ANALOGIC CORP COM PAR $0 05 200000 9,437.56 .000 9,437.56 0.00 0.00 0.00 
14 May 04 CUSIP: 032657207 
Settled MCDONALD AND COMPANY / 10 00 47137800 

30 Jun 04 ANALOGIC CORP COM PAR $0.05 600000 25,41420 .000 25,41420 0.00 0.00 0.00 
6 Jul 04 CUSIP. 032657207 
Settled PRUDENTIAL EQUITY GROUP / 30 00 42307000 

1 
3 Dec 04 ANALOGIC CORP COM PAR $0 05 700000 31,41726 .000 31,41726 0.00 0.00 0.00 
16 Dec 04 CUSIP: 032657207 
Settled INVESTMENT TECHNOLOGY GROUP INC 14.00 44861800 

25 May 04 ANDREW CORP COM 2,100.000 40,068.00 .000 40,068 .00 0.00 0.00 0.00 
28 May 04 CUSIP: 034425108 
Settled PULSE TRADING LLC / 63 00 19050000 

25 May 04 ANDREW CORP COM 500000 9,605.00 .000 9,605.00 0.00 0.00 0.00 
28 May 04 CUSIP: 034425108 
Settled LIQUIDNET INC / 10 .00 19.190000 

25 May 04 ANDREW CORP COM 700.000 12,895 .33 .000 12,895 .33 0.00 0.00 0.00 
28 May 04 CUSIP. 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 00 18401900 

26 May 04 ANDREW CORP COM 400.000 7,59800 .000 7,598.00 0.00 0.00 0.00 
I Jun 04 CUSIP: 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8.00 18 .975000 

26 May 04 ANDREW CORP COM 1,600.000 30,648 .64 .000 30.648.64 0.00 0.00 0.00 
I Jun 04 CUSIP: 034425108 
Settled PULSE TRADING LLC / 48.00 19.125400 

27 May 04 ANDREW CORP COM 100.000 1,951.11 000 1,951.11 0.00 0.00 0.00 
2 Jun 04 CUSIP: 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 19491100 

27 May 04 ANDREW CORP COM 1,200000 23,542 .44 000 23,542 .44 0.00 0.00 0.00 
2 Jun 04 CUSIP' 034425108 
Settled PULSE TRADING LLC / 36.00 19,588700 

28 May 04 ANDREW CORP COM 1,200000 23,32428 .000 23,32428 0.00 0.00 0.00 
3 Jun 04 CUSIP: 034425108 
Settled PULSE TRADING LLC / 36 00 19 .406900 
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28 May 04 ANDREW CORP COM 100000 1,93837 .000 1,938.37 0.00 0.00 0.00 
3 Jun 04 CUSIP. 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 19363700 

23 Jun 04 ANDREW CORP COM 1,000000 19,959 .30 .000 19,95930 000 0.00 0.00 
28 Jun 04 CUSIP. 034425108 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 19909300 

USA / SO.00 

23 Jun 04 ANDREW CORP COM 2,600000 51,828.14 .000 51,828.14 0.00 000 0.00 
28 Jun 04 CUSIP. 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 52 00 19913900 

18 Aug 04 ANNTAYLOR STORES CORP COM 1,500000 36,847.50 .000 36,847.50 000 0.00 0.00 
23 Aug 04 CUSIP: 036115103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 30 00 24545000 

18 Aug 04 ANNTAYLOR STORES CORP COM 1,200,000 29,764 20 .000 29,764 .20 0.00 0.00 0.00 
23 Aug 04 CUSIP, 036115103 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 24.753500 

BARNEY / 60 00 

14 Sep 04 ANNTAYLOR STORES CORP COM 1,200.000 30,63600 000 30,636 .00 000 0.00 0.00 
17 Sep 04 CUSIP. 036115103 
Settled INVESTMENT TECHNOLOGY GROUP INC 24,00 25.510000 

14 Sep 04 ANNTAYLOR STORES CORP COM 1,400000 35,756 .00 .000 35 .756.00 0.00 0.00 000 
17 Sep 04 CUSIP 036115103 
Settled SIDOTi & COMPANY LLC / 70 00 25490000 

16 Sep 04 ANNTAYLOR STORES CORP COM 700000 18,61909 000 18,619.09 0.00 000 0.00 
21 Sep 04 CUSIP, 036115103 
Settled SIDOTI & COMPANY LLC; / 35.00 26548700 

13 Dec 04 ANNTAYLOR STORES CORP COM 2,200.000 46,35400 .000 46,354.00 000 0.00 0.00 
16 Dec 04 CUSIP 036115103 
Settled INVESTMENT TECHNOLOGY GROUP INC 44 00 21 .050000 

22 Dec 04 ANNTAYLOR STORES CORP COM 2,500.000 54,14025 .000 54,140 .25 000 0.00 0.00 
28 Dec 04 CUSIP. 036115103 
Settled NUTMEG SECURITIES 443 / 100 00 21616100 

20 Aug 04 ANTEON INTL CORP COM 2,200,000 72,167 .26 .000 72,167 .26 0.00 0.00 0.00 
25 Aug 04 CUSIP. 03674E108 
Settled RBC CAPITAL MARKETS INC /110.00 32.753300 
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Equities 
27 Sep 04 ANTEON INTL CORP COM 900000 31.597.83 000 31 .597 .83 0.00 0.00 0.00 
30 Sep 04 CUSIP: 03674E108 
Settled FIRST CLEARING LLC 145 00 35058700 

28 Sep 04 ANTEON INTL CORP COM 100000 3,532.00 .000 3,532.00 0.00 0.00 0.00 
1 Oct 04 CUSIP. 03674E108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 35 .300000 

28 Sep 04 ANTEON INTL CORP COM 900.000 31,741 .20 .000 31,74120 0.00 0.00 0.00 
1 Oct 04 CUSIP: 03674E108 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 35218000 

4500 

29 Sep 04 ANTEON INTL CORP COM 100.000 3,60500 000 3,605.00 000 0.00 0.00 
4 Oct 04 CUSIP: 03674E108 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 36000000 

500 

13 Dec 04 ANTEON INTL CORP COM 1,800000 75,006 .00 000 75,006 .00 000 0.00 0.00 
16 Dec 04 CUSIP: 03674EI08 
Settled INVESTMENT TECHNOLOGY GROUP INC / 36.00 41.650000 

21 Oct 04 ARCH COAL INC COM 400.000 13,540 .00 000 13,540 .00 000 000 0.00 
27 Oct 04 CUSIP: 039380100 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 33,850000 

BARNEY 

22 Oct 04 ARCH COAL INC COM 1,900000 65,85685 000 65,856 .85 0.00 0.00 0.00 
27 Oct 04 CUSIP- 039380100 
Settled MORGAN STANLEY & CO INC NEW YORK 34611500 

9500 

9 Feb 04 AUTODESK INC COM 2,600000 70,527 .60 000 70,527 .60 0.00 0.00 0.00 

12 Feb 04 CUSIP. 052769106 
Settled PIPER JAFFRAY INC / 130 00 27.076000 

25 Mar 04 AUTODESK INC COM 100,000 2,93979 000 2,93979 0.00 0.00 0.00 
30 Mar 04 CUSIP. 052769106 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 29377900 

25 Mar 04 AUTODESK INC COM 2.100 .000 61,38132 .000 61,381 .32 0.00 0.00 0.00 
30 Mar 04 CUSIP. 052769106 
Settled PRUDENTIAL EQUITY GROUP / 105 00 29.179200 

25 Mar 04 AUTODESK INC COM 200000 5,78200 .000 5,782.00 0.00 000 0.00 
30 Mar 04 CUSIP: 052769106 
Settled LIQUIDNET INC /4 .00 28890000 
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13 Dec 04 AUTODESK INC COM 1,200000 - 82,611 .48 .000 82,611 .48 0 .00 0 .00 0.00 
16 Dec 04 CUSIP: 052769106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 24 .00 68.822900 

21 Oct 04 AVOCENT CORP COM 
26 Oct 04 CUSIP: 053893103 
Settled RTX SECURITIES CORP / 130.00 

.000 90,191 .66 0.00 0.00 0.00 

34639100 

21 Oct 04 AVOCENT CORP COM 500000 16,75800 .000 16 .758.00 0.00 0.00 0.00 
26 Oct 04 CUSIP. 053893103 
Settled LIQUIDNET INC / 10 00 33.496000 

25 Oct 04 AVOCENT CORP COM 1,400000 47,69422 .000 47,69422 0.00 0.00 0.00 
28 Oct 04 CUSIP. 053893103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 34017300 

USA / 70 00 

22 Nov 04 AVOCENT CORP COM 300,000 11,374.68 .000 11,374 .68 0.00 0.00 0.00 
26 Nov 04 CUSIP: 053893103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 37.865600 

USA / 15 00 

23 Nov 04 AVOCENT CORP COM 600000 22,529 .70 .000 22,529.70 0.00 0.00 0.00 
29 Nov 04 CUSIP: 053893103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 37499500 

USA / 30 00 

13 Dec 04 AVOCENT CORP COM 2,300.000 86,752 .78 .000 86,752.78 0.00 000 0.00 
16 Dec 04 CUSIP' 053893103 
Settled INVESTMENT TECHNOLOGY GROUP INC 46 00 37698600 

9 Jun 04 BARNES & NOBLE INC COM 2,100000 68,952.03 000 68,952 .03 000 000 0.00 
14 Jun 04 CUSIP: 067774109 
Settled INVESTMENT TECHNOLOGY GROUP INC 42 00 32814300 

10 Jun 04 BARNES & NOBLE INC COM 100000 3,254.62 .000 3,254.62 000 000 0.00 
15 Jun 04 CUSIP. 067774109 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 32526200 

10 Jun 04 BARNES & NOBLE INC COM 500.000 16,360.00 000 16.360 .00 000 0.00 0.00 
15 Jun 04 CUSIP: 067T74109 
Settled LIQUIDNET INC / 10 00 32700000 

15 Jun 04 BARNES & NOBLE INC COM 2,000000 66,399 .60 .000 66,399 .60 0.00 000 0.00 
18 Jun 04 CUSIP. 067774109 
Settled CL KING & ASSOCIATES / 100.00 33149800 
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11 Aug 04 BARNES & NOBLE INC COM 700000 23,063 .74 .000 23,063 .74 0.00 0.00 000 
16 Aug 04 CUSIP: 067774109 
Settled VERITAS SECURITIES / 21 00 32.918200 

18 Aug 04 BARNES & NOBLE INC COM 200000 6,963.00 .000 6,96300 0.00 0.00 0.00 
23 Aug 04 CUSIP: 067774109 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 34795000 

19 Aug 04 BARNES & NOBLE INC COM 200000 6,978.86 000 6,978.86 000 0.00 000 
24 Aug 04 CUSIP: 067774109 
Settled CL KING & ASSOCIATES / 10 00 34.844300 

19 Aug 04 BARNES & NOBLE [NO COM 200000 6,927.00 .000 6,927.00 000 0.00 0.00 
24 Aug 04 CUSIP 067774109 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 34615000 

7 Jun 04 BIG LOTS INC COM 1,300.000 19.92250 .000 19,922.50 0.00 0.00 0.00 
10 Jun 04 CUSIP: 089302103 
Settled LIQUIDNET INC / 26 .00 15305000 

7 Jun 04 BIG LOTS INC COM 2,400000 36,322 .08 .000 36,322 .08 0.00 0.00 0.00 
10 Jun 04 CUSIP* 089302103 
Settled JMP SECURITIES / 120 00 15084200 

8 Jun 04 BIG LOTS INC COM 1,200000 18 .538 .56 .000 18,53856 000 0.00 0.00 
11 Jun 04 CUSIP. 089302103 
Settled JMP SECURITIES / 60 .00 15398800 

19 Mar 04 BIO RAD LABS INC CL A 800.000 46,459 .76 000 46,459 .76 0.00 0.00 0.00 
24 Mar 04 CUSIP* 090572207 
Settled CANTOR FITZGERALD & CO 32 00 58.034700 

19 Mar 04 810 RAD LABS INC CL A 1,700.000 98,632 .47 .000 98,632 .47 0.00 0.00 0.00 
24 Mar 04 CUSIP. 090572207 
Settled LIOUIDNET INC/ 34 00 57999100 

17 Jun 04 BLACKBOARD INC COM 400.000 5,600.00 000 5,600.00 000 0.00 0.00 
23 Jun 04 CUSIP: 091935502 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 14,000000 

18 Jun 04 BLACKBOARD INC COM 1,600000 33,664.16 33,664 .16 0.00 0.00 000 
23 Jun 04 CUSIP: 091935502 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 20.990100 

8000 
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23 Aug 04 BLACKBOARD INC COM 500000 10,387 .50 000 10,387 .50 000 0.00 0.00 
26 Aug 04 CUSIP 091935502 
Settled LIQUIDNET INC/ 10.00 20.755000 

13 Jul 04 BORG WARNER INC COM 600.000 26,23200 .000 26,232 .00 000 000 000 
16 Jul 04 CUSIP: 099724106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 00 43.700000 

13 Jul 04 BORG WARNER INC COM 1,400.000 60,952 .78 .000 60,952.78 0.00 000 0.00 
16 Jul 04 CUSIP* 099724106 
Settled DEUTSCHE BANK SECURITIES INC / 70 .00 43487700 

14 Jul 04 BORG WARNER INC COM 600000 26,381 .76 000 26,381 .76 000 0.00 0.00 
19 Jul 04 CUSIP: 099724106 
Settled DEUTSCHE BANK SECURITIES INC/ 30 00 43919600 
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25 Jun 04 BLACKBOARD INC COM 200000 4,01138 .000 4,011.38 0.00 000 0.00 
30 Jun 04 CUSIP. 091935502 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 20006900 

1000 

5 Aug 04 BLACKBOARD INC COM 600000 10,503 .54 000 10,503.64 0.00 0.00 0.00 
10 Aug 04 CUSIP: 091935502 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17.455900 

3000 

5 Aug 04 BLACKBOARD INC COM 3.300000 57,858 .57 000 57,858 .57 000 0.00 0.00 
10 Aug 04 CUSIP: 091935502 
Settled LIQUIDNET INC/ 66.00 17512900 

19 Aug 04 BLACKBOARD INC COM 200000 4,368.00 .000 4,368.00 0.00 0.00 0.00 
24 Aug 04 CUSIP 091935502 
Settled LIQUIDNET INC/ 4.00 21 .820000 

19 Aug 04 BLACKBOARD INC COM 700000 15,53881 .000 15,538 .81 0.00 0.00 000 
24 Aug 04 CUSIP, 091935502 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 22.148300 

35 .00 

20 Aug 04 BLACKBOARD INC COM 400000 8,54920 .000 8,649.20 0.00 0.00 0.00 
25 Aug 04 CUSIP 091935502 
Settled THOMAS WEISEL PARTNERS LLC / 20 00 21.323000 

20 Aug 04 BLACKBOARD INC COM 600.000 12,77100 .000 12,771 .00 0.00 0.00 0.00 
25 Aug 04 CUSIP: 091935502 
Settled LIQUIDNET INC / 12 .00 21 .265000 
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22 Jun 04 BRIGHAM EXPIL CO COM 2,300000 21,610 .57 .000 21 .610.57 0.00 0.00 0.00 
25 Jun 04 CUSIP. 109178103 
Settled LIQUIDNET INC / 46 .00 9.375900 

23 Jun 04 BRIGHAM EXPIL CO COM 300.000 2,966.49 .000 2,966.49 000 0.00 0.00 
28 Jun 04 CUSIP: 109176103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6.00 9.868300 

24 Jun 04 BRIGHAM EXPL CO COM 300.000 2,91300 .000 2,91300 0.00 0.00 000 
29 Jun 04 CUSIP: 109178103 
Settled LIQUIDNET INC / 6.00 9690000 
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15ju 04 BORG WARNER INC COM 200000 8,767 .04 000 8,767 .04 000 0 .00 000 
20 Z 04 CUSIP 

. 
099724106 

Settled DEUTSCHE BANK SECURITIES INC 10 .00 43.785200 

16 Jul 04 BORG WARNER INC COM 600.000 26,34246 .000 26,342 .46 0.00 0.00 0.00 
21 Jul 04 CUSIP 099724106 
Settled JEFFERIES & COMPANY / 30 00 43854100 

11 Aug 04 BORG WARNER INC COM 1 .000 .000 46,01320 000 46,01320 0.00 000 0.00 
16 Aug 04 CUS)P. 099724106 
Settled VERITAS SECURITIES / 30 00 45983200 

3 Nov 04 BORG WARNER INC COM 800000 38,38920 .000 38,38920 000 0.00 0.00 
8 Nov 04 CUSIP* 099724106 
Settled SCOTT & STRINGFELLOW INVESTMENT 40 .00 47936500 

13 Dec 04 BORG WARNER INC COM 1,400.000 69,70404 000 69,704.04 0.00 0.00 000 
16 Dec 04 CUSIP 099724106 
Settled INVESTMENT TECHNOLOGY GROUP INC 28 00 49.768600 

28 May 04 BRIGHAM EXPIL CO COM 100000 - 855.50 .000 855.50 0.00 0.00 0.00 
3 Jun 04 CUSIP* 109178103 
Settled RAYMOND JAMES / 5.00 8505000 

17 Jun 04 BRIGHAM EXPL CO COM 1,000000 8,972.50 .000 8.97250 0.00 0.00 0.00 
22 Jun 04 CUSIP: 109178103 
Settled RAYMOND JAMES / 50.00 8.922500 

18 Jun 04 BRIGHAM EXPL CO COM 400000 3,550.44 .000 3,550.44 0.00 0.00 0.00 
23 Jun 04 CUSIP' 109178103 
Settled NATIONAL FINANCIAL SERVICES 1 4.00 8.866100 

21 Jun 04 BRIGHAM EXPL CO COM 3,000.000 27 .060 .00 .000 27,060 .00 0.00 000 0.00 
24 Jun 04 CUSIP: 109178103 
Settled LIQUIDNET INC / 60 .00 9000000 
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25 Jun 04 BRIGHAM EXPL CO COM 300000 2,87850 .000 2,878.50 0 .00 0.00 0 .00 
30 Jun 04 CUSIP. 109178103 
Settled LIQUIDNET [NO / 6 00 9 575000 

28 Jun 04 BRIGHAM EXPL CO COM 800.000 7,41040 000 7,410.40 0.00 0.00 000 
I Jul 04 CUSIP: 109178ID3 
Settled NATIONAL FINANCIAL SERVICES 8 00 9253000 

28 Jun 04 BRIGHAM EXPL CO COM 400000 3,70800 000 3,70800 0 00 000 000 
I Jul 04 CUSIP. 109178103 
Settled RAYMOND JAMES 1 20 00 9220000 

28 Jun 04 BRIGHAM EXPIL CO COM 100.000 92450 000 924.50 0.00 000 000 
I Jul 04 CUSIP, 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 9.225000 

29 Jun 04 BRIGHAM EXPL, CO COM 100000 90450 .000 904.50 0.00 0.00 000 
2 Jul 04 CUSIP* 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 9025000 

29 Jun 04 BRIGHAM EXPL CO COM 1,300000 11,779 .43 .000 11,77943 0 00 0.00 0100 
2 Jul 04 CUSIP: 109178103 
Settled WAVE SECURITIES LLC / 13 00 9051100 

30 Jun 04 BRIGHAM EXPL CO COM 300.000 2,71683 000 2,71683 0 00 000 0.00 
6 Jul 04 CUSIP. 109178103 
Settled WAVE SECURITIES LLC / 3 00 9 046100 

6 Jul 04 BRIGHAM EXPL CO COM 1,000.000 9,82500 .000 9,825.00 0.00 0.00 0.00 
9 Jul 04 CUSIP: 109178103 
Settled LIQUIDNET INC 120.00 9.805000 

6 Jul 04 BRIGHAM EXPL CO COM 400000 3,841 .40 .000 3,84140 0.00 0.00 0.00 
9 Jul 04 CUSIP. 109178103 
Settled NATIONAL FINANCIAL SERVICES / 4 00 9593500 

7 Jul 04 BRIGHAM EXPL CO COM 100000 - 954.00 000 954.00 o.D0 000 0.00 
12 Jul 04 CUSIP. 109178103 
Settled NATIONAL FINANCIAL SERVICES / 1 .00 9.530000 

8 Jul 04 BRIGHAM EXPIL CO COM 100.000 94826 000 948.26 0.00 0.00 0.00 
13 Jul 04 CUSIP 109178103 
Settled NATIONAL FINANCIAL SERVICES / 1 .00 9472600 

9 Jul 04 BRIGHAM EXPL CO COM 100.000 94S.14 000 945.14 0.00 0.00 0.00 
14 Jul 04 CUSIP: 109178103 
Settled NATIONAL FINANCIAL SERVICES / 100 9.441400 
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1 
2 Z 04 BRIGHAM EXPL CO COM 100000 - 94320 .000 943.20 000 0.00 0.00 

15 Ju 04 CUSIP. 109178103 
Settled NATIONAL FINANCIAL SERVICES / 1.00 9,422000 

12 Ju 04 BRIGHAM EXPL CO COM 200000 1,90300 .000 1,903.00 000 0.00 0.00 
15 Jui 04 CUSIP. 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 9495000 

13 Ju 04 BRIGHAM EXPL CO COM 200000 1,881 .12 000 1,881.12 000 0.00 0.00 
16 Ju : 04 CUSIP: 109178103 
Settled NATIONAL FINANCIAL SERVICES / 2.00 9.395600 

1 
3 Ju 04 BRIGHAM EXPL CO COM 200000 1,88300 .000 1,88300 0.00 0.00 0.00 
16 Z 04 CUSIP. 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 9.395000 

14 Ju 04 BRIGHAM EXPL. CO COM 600000 5,59500 .000 5.595 .00 0.00 0.00 000 
19 Z 04 CUSIP 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC 12 00 9305000 

15 Jul 04 BRIGHAM EXPIL CO COM 200000 1,866.48 .000 1,866.48 000 0.00 0.00 
20 Jul 04 CUSIP. 109178103 
Settled NATIONAL FINANCIAL SERVICES / 2 00 9322400 

19 Jul 04 BRIGHAM EXPL CO COM 500-000 4,682.50 000 4,682.50 0.00 0.00 000 
22 Jul 04 CUSIP, 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 00 9345000 

20 Jul 04 BRIGHAM EXPL CO COM 1,100000 10,20833 000 10,208.33 000 000 0.00 
23 Jul 04 CUSIP: 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC 22 00 9,260300 

20 Jul 04 BRIGHAM EXPL CO COM 200000 1,84944 000 1,84944 0.00 0.00 0.00 
23 Jul 04 CUSIP. 109178103 
Settled NATIONAL FINANCIAL SERVICES / 2 00 9237200 

21 Jul 04 BRIGHAM EXPL CO COM 200000 1,838.78 .000 11 .838 .78 0.00 0.00 0.00 
26 Jul 04 CUSIP 109178103 
Settled NATIONAL FINANCIAL SERVICES / 2.00 9183900 

22 Jul 04 BRIGHAM EXPL CO COM 100000 - 895.00 .000 89S.00 0.00 000 0.00 
27 Jul 04 CUSIP. 109178103 
Settled NATIONAL FINANCIAL SERVICES / 1 00 8940000 

22 Jul 04 BRIGHAM EXPL CO COM 600.000 5,465.46 000 5,465.46 0.00 000 0.00 
27 Jul 04 CUSIP 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC 12.00 9.089100 
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30 Nov 04 BSTN PVT FINL HLDGS INC COM 100.000 2,702.00 .000 2,702.00 0.00 0.00 0.00 
3 Dec 04 CUSIP' 

1 
01119105 

Settled JEFFERIES & COMPANY / 5 00 26.970000 

1 
3 Dec 04 BSTN PVT FINIL HLDGS [NO COM 2.600 .000 69,87006 .000 69,870 .06 0.00 0.00 0.00 

16 Dec 04 CUSIP 101119105 
Settled INVESTMENT TECHNOLOGY GROUP [NO 52 .00 26.853100 

23 Jul 04 BUCYRUS INTL INC NEW CL A 1,100.000 24.52219 .000 24,522 .19 0.00 0.00 0.00 
28 Jul 04 CUSIP. 118759109 
Settled JEFFERIES & COMPANY / 55 00 22.242900 

11 Aug 04 BUCYRUS INTL INC NEW CL A 500.000 13,69970 .000 13,699 .70 0.00 0.00 0.00 
16 Aug 04 CUSIP. 118759109 
Settled INVESTMENT TECHNOLOGY GROUP INC 10.00 27.379400 

11 Aug 04 BUCYRUS INTL INC NEW CL A 500.000 13,721 .05 .000 13,721 .05 000 0.00 0.00 
16 Aug 04 CUSIP. 118759109 
Settled JEFFERIES & COMPANY / 25 00 27.392100 

13 Aug 04 BUCYRUS INTL INC NEW CL A 1,600.000 39,992 .00 .000 39,992.00 0.00 0.00 000 
18 Aug 04 CUSIP* 118759109 
Settled LIQUIDNET [NO / 32 00 24.975000 

16 Aug 04 BUCYRUS INTL INC NEW CL A 700000 17.619 00 .000 17,619.00 0.00 0.00 0.00 
19 Aug 04 CUSIP. 118759109 
Settled LIQUIDNET INC / 14 00 25150000 

18 Aug 04 BUCYRUS INTL INC NEW CIL A 200.000 5,281 08 000 6,281 .08 000 0.00 0.00 
23 Aug 04 CUSIP. 118759109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 26.385400 

19 Aug 04 BUCYRUS INTL INC NEW CL A 200000 5,26388 .000 5,263.88 0.00 0.00 0.00 
24 Aug 04 CUSIP: 118759109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 26.299400 

17 Dec 04 BUCYRUS INTL INC NEW CL A 2,100.000 78,645 .00 .000 78,645.00 0.00 0.00 0.00 
22 Dec 04 CUSIP: 118759109 
Settled DAVENPORT AND CO OF VIRGINIA INC 37.400000 

105.00 

3 Jun 04 CABOT OIL & GAS CORP COM 800.000 30,092.32 .000 30,092.32 0.00 0.00 0.00 
8 Jun 04 CUSIP. 127097103 
Settled WESTMINSTER RESEARCH ASSOCNEFFERIES 37565400 

4000 
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4 Jun 04 CABOT OIL & GAS CORP COM 1,700.000 63,985 .11 000 63,985 .11 0.00 0.00 0.00 
9 Jun 04 CUSIP. 127097103 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES / 37.588300 

85.00 

7 Jun 04 CABOT OIL & GAS CORP COM 1,500.000 57,701 .40 .000 57,701 .40 000 0.00 0.00 
10 Jun 04 CUSIP: 127097103 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES / 38417600 

75.00 

23 Jan 04 CACHE INC COM NEW COM 3,000.000 68,25000 .000 68,250.00 0.00 0.00 0.00 
28 Jan 04 CUSIP. 127150308 
Settled THOMAS WEISEL PARTNERS LLC 22.750000 

23 Jan 04 CACHE INC COM NEW COM 1 .500 .000 35,844 .30 .000 35,844 .30 0.00 0.00 0.00 
28 Jan 04 CUSIP: 127150308 
Settled THOMAS WEISEL PARTNERS LLC / 75.00 23,846200 

26 Jan 04 CACHE INC COM NEW COM 400.000 9.585 .20 .000 9.585 .20 000 0.00 0.00 
29 Jan 04 CUSIP: 127150308 
Settled THOMAS WEISEL PARTNERS LLC / 20.00 23.913000 

27 Jan 04 CACHE INC COM NEW COM 200.000 4,80648 000 4,80648 0.00 0.00 0.00 
30 Jan 04 CUSIP. 127150308 
Settled THOMAS WEISEL PARTNERS LLC / 10.00 23.982400 

30 Jan 04 CACHE INC COM NEW COM 500.000 12,29450 .000 12,294.50 0.00 0.00 0.00 
4 Fab 04 CUSIP. 127150308 
Settled THOMAS WEISEL PARTNERS LLC / 25.00 24539000 

2 Feb 04 CACHE INC COM NEW COM 100000 2.478 .92 000 2,478.92 0.00 0.00 0.00 
5 Feb 04 CUSIP: 127150308 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 24.769200 

2 Feb 04 CACHE INC COM NEW COM 200.000 4,91528 .000 4,91528 000 0.00 0.00 
5 Fab 04 CUSIP. 127150308 
Settled CORRESPONDENT SERVICES CORP . / 2.50 24563900 

11 Feb 04 CACHE INC COM NEW COM 100,000 2,789.52 coo 2,789.52 0.00 000 0.00 
17 Feb 04 CUSIP. 127150308 
Settled THOMAS WEISEL PARTNERS LLC / 5 00 27.845200 

30 Aug 04 CAP AUTOMOTIVE REIT COM SHS SHS 1,000000 30,416 .10 .000 30,416 .10 0.00 0.00 0.00 
2 Sep 04 CUSIP. 139733109 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 30.366100 

USA / 50 00 
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31 Aug 04 CAP AUTOMOTIVE REIT COM SHS SHS 1,300000 39,96967 .000 39,96967 0 .00 000 0.00 
3 Sep 04 CUSIP: 139733109 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 30695900 

USA / 65.00 

1 Sep 04 CAP AUTOMOTIVE REIT COM SHS SHS 1,100.000 34,082.18 .000 34,082 .18 0.00 0.00 0.00 

7 Sep 04 CUSIP. 139733109 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 30933800 

USA / 55 .00 

3 Sep 04 CAP AUTOMOTIVE REIT COM SHS SHS 500000 15,55750 .000 15,557.50 000 0.00 000 

9 Sep G4 CUSIP: 139733109 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 31 .065000 

USA / 25 00 

21 Dec 04 CAP AUTOMOTIVE REIT COM SHS SHS 1,600000 53,20000 000 53,200.00 0.00 0.00 0.00 

27 Dec 04 CUSIP: 139733109 
Settled EDWARDS. A.G . 33250000 

14 Jul 04 CBRL GROUP INC COM STK 1,600.000 51,624 .00 .000 51,624.00 0.00 0.00 0.00 

19 Jul 04 CUSIP: 12489V106 
Settled INVESTMENT TECHNOLOGY GROUP INC 32 00 32245000 

14 Jul 04 CBRL GROUP INC COM STK 700000 22.63919 .000 22,639 .19 000 0.00 0.00 

19 Jul 04 CUSIP' 12489V106 
Settled FIRST CLEARING LLC / 35 00 32291700 

15 Jul 04 CBRL GROUP INC COM STK 100000 3,177.52 .000 3.177.52 0.00 0.00 0.00 

20 Jul 04 CUSIP' 12489V106 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 31 .755200 

27 Jul 04 CBRL GROUP INC COM STK 600.000 19,793.46 .000 19,793.46 000 0.00 0.00 

30 Jul 04 CUSIP' 124139VII06 
Settled FIRST CLEARING LLC / 30.00 32.939100 

27 Jul 04 CBRL GROUP INC COM STK 1,300.000 42,629 .47 000 42,62947 0.00 0.00 0.00 

30 Jul 04 CUSIP. 12489V106 
Settled CANTOR FITZGERALD & CO / 52.00 32.751900 

13 Dec 04 CBRL GROUP INC COM STK 1,900000 76,914 .09 .000 76,914.09 0.00 0.00 0.00 

16 Dec 04 CUSIP. 12489V106 
Settled INVESTMENT TECHNOLOGY GROUP INC 38 00 40.461100 

13 Jan 04 CENT GARDEN & PET CO COM 1,100.000 34,577 .62 .000 34,577.62 0.00 000 0.00 

16 Jan 04 CUSIP: 153527106 
Settled JEFFERIES & COMPANY / 55 00 31384200 
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3 Feb 04 CENT GARDEN & PET CO COM 100000 3,33450 .000 3,33450 0.00 0.00 0.00 
6 Feb 04 CUSIP: 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 2.00 33325000 

4 Feb 04 CENT GARDEN & PET CO COM 400.000 13,07852 .000 13,078 .52 0.00 0.00 0.00 
9 Feb 04 CUSIP. 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8.00 32.676300 

4 Feb 04 CENT GARDEN & PET CO COM 200000 6,491.04 .000 6,491.04 000 000 0.00 
9 Feb 04 CUSIP: 153527106 
Settled CORRESPONDENT SERVICES CORP . / 2.00 32445200 

16 Aug 04 CENT GARDEN & PET CO COM 200000 5,894.00 .000 5,894.00 0.00 000 0.00 
19 Aug 04 CUSIP. 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 29.450000 
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14 Jan 04 CENT GARDEN & PET CO COM 200.000 6,56200 .000 6,56200 000 000 0.00 
20 Jan 04 CUSIP. 153527106 Settled 

LIQUIDNET INC/ 4.00 32.790000 

15 Jan 04 CENT GARDEN & PET CO COM 300.000 9,56709 .000 9,567.09 0.00 000 0.00 
21 Jan 04 CUSIP: 153527106 
Settled JEFFERIES & COMPANY / 15.00 31840300 

22 Jan 04 CENT GARDEN & PET CO COM 800.000 25,056.00 000 25,05600 0.00 000 000 
27 Jan 04 CUSIP. 153527106 
Settled WAVE SECURITIES LLC / 8 00 31310000 

22 Jan 04 CENT GARDEN & PET CO COM 300.000 9,391 .50 .000 9,391 .50 000 0.00 0.00 
27 Jan 04 CUSIP. 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC 16.00 31.285000 

23 Jan 04 CENT GARDEN & PET CO COM 700000 22,430.17 000 22,430 .17 0.00 0.00 0.00 
28 Jan 04 CUSIP 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 00 32.023100 

26 Jan 04 CENT GARDEN & PET CO COM 400.000 13,38060 .000 13,380 .60 0.00 0.00 0.00 
29 Jan 04 CUSIP 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8.00 33431500 

26 Jan 04 CENT GARDEN & PET CO COM 300000 9,91200 .000 9,912.00 000 000 0.00 
29 Jan 04 CUSIP: 153527106 
Settled LIQUIDNET INC / 6.00 33020000 

2 Feb 04 CENT GARDEN & PET CO COM 300.000 9,993.75 .000 9,993.75 000 000 000 
5 Feb 04 CUSIP: 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 33292500 



Equities 

16 Aug 04 CENT GARDEN & PET CO COM 100.000 2,944 .00 .000 2,944 .00 0.00 0 .00 0.00 
19 Aug 04 CUSIP . 153527106 
Settled LIQUIDNET INC/ 2.00 29.420000 

16 Aug 04 CENT GARDEN & PET CO COM 500.000 14,773.80 .000 14,773.80 0.00 0.00 0.00 

19 Aug 04 CUSIP. 153527106 
Settled FIRST CLEARING LLC / 25 .00 29.497600 

17 Aug 04 CENT GARDEN & PET CO COM 100.000 3,00800 .000 3,008.00 0.00 0.00 0.00 

20 Aug 04 CUSIP. 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 30060000 

17 Aug 04 CENT GARDEN & PET CO COM 400000 12,078.60 000 12,078 .60 0.00 0.00 0.00 

20 Aug 04 CUSIP: 153527106 
Settled FIRST CLEARING LLC / 20.00 30146500 

13 Dec 04 CENT GARDEN & PET CO COM 1,800.000 70,221 .06 .000 70,221 .06 0.00 0.00 000 

16 Dec 04 CUSIP. 153527106 
Settled INVESTMENT TECHNOLOGY GROUP INC 36.00 38.991700 

27 Apr 04 CHES ENERGY CORP COM 4,000.000 57,46680 .000 57,466.80 0.00 0.00 000 

30 Apr 04 CUSIP- 165167107 
Settled ISI GROUP INC. / 200.00 14.316700 

28 Apr 04 CHES ENERGY CORP COM 500.000 7,187.70 000 7,187.70 0.00 0.00 0.00 

3 May 04 CUSIP 165167107 
Settled ISI GROUP INC / 25 00 14.325400 

13 Dec 04 CHES, ENERGY CORP COM 3,800.000 62,320.00 .000 62,320.00 0.00 0.00 000 

16 Dec 04 CUSIP- 165167107 
Settled INVESTMENT TECHNOLOGY GROUP INC 76 00 16380000 

14 Dec 04 COMSTOCK HOMEBUILDING COS INC CIL A COM 3,400.000 54,400.00 .000 54,400.00 0.00 000 000 

17 Dec 04 STK 
Settled CUSIP, 205684103 16000000 

SCOTT & STRINGFELLOW INVESTMENT 

20 Dec 04 COMSTOCK HOMEBUILDING COS INC CIL A COM 1,400.000 25,354 .00 .000 25,354.00 000 0.00 0.00 

23 Dec 04 STK 
Settled CUSIP: 205684103 18090000 

LIQUIDNET INC / 28 00 

20 Dec 04 COMSTOCK HOMEBUILDING COS INC CL A COM 1,100.000 20,895 .16 .000 20,895 .16 0.00 000 000 

23 Dec 04 STK 
Pending CUSIP: 205684103 18945600 

SCOTT & STRINGFELLOW INVESTMENT / 55 00 
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21 Dec 04 COMSTOCK HOMEBUILDING COS INC CL A COM 100000 1,88037 .000 1,880.37 0 .00 0.00 0 .00 
27 Dec 04 STK 
Pending CUSIP, 205684103 18.753700 

SCOTT & STRINGFELLOW INVESTMENT / 5.00 

22 Dec 04 COMSTOCK HOMEBUILDING COS INC CL A COM 100000 1,99500 000 1,995.00 0.00 000 0.00 

28 Dec 04 STK 
Pending CUSIP. 205684103 19.900000 

SCOTT & STRINGFELLOW INVESTMENT / 5 00 

29 Dec 04 COMSTOCK HOMEBUILDING COS INC CL A COM 100000 2,08588 .000 2,085.88 000 0.00 0.00 
3 Jan 05 STK 
Pending CUSIP: 205684103 20.808800 

SCOTT & STRINGFELLOW INVESTMENT / 5.00 

30 Dec 04 COMSTOCK HOMEBUILDING COS INC CL A COM 100.000 2,050.17 .000 2,050.17 0.00 0.00 0.00 

4 Jan 05 STK 
Pending CUSIP. 205684103 20.451700 

SCOTT & STRINGFELLOW INVESTMENT / 5.00 

31 Dec 04 COMSTOCK HOMEBUILDING COS INC CL A COM 100.000 2,082.78 .000 2,082.78 0.00 0.00 0.00 

5 Jan 05 STK 
Pending CUSIP. 205684103 20.777800 

SCOTT & STRINGFELLOW INVESTMENT 5 00 

2 Apr 04 CONSECO INC COM NEW STK 3,500.000 81,602 .50 .000 81,602 .50 0.00 0.00 0.00 

7 Apr 04 CUSIP: 208464883 
Settled WILLIAM O'NEIL / 175 00 23.265000 

5 Apr 04 CONSECO INC COM NEW STK 3,000.000 70,23360 .000 70,23360 000 0.00 0.00 

8 Apr 04 CUSIP: 208464683 
Settled WILLIAM O'NEIL / 150 00 23.361200 

11 Aug 04 COOPER COS INC COM NEW 700000 41,917 .12 .000 41,917 .12 000 0.00 0.00 
16 Aug 04 CUSIP 216648402 
Settled VERITAS SECURITIES / 21 00 59.851600 

13 Dec 04 COOPER COS INC COM NEW 1,000000 74,84000 .000 74,84000 000 0.00 0.00 
16 Dec 04 CUSIP. 216648402 
Settled INVESTMENT TECHNOLOGY GROUP INC 20 00 74820000 

21 Jun 04 COOPER TIRE & RUBBER CO COM, NO PAR 900000 20,570 .13 000 20,570 .13 0.00 000 0.00 
24 Jun 04 CUSIP. 216831107 
Settled LIQUIDNET INC / 18 .00 22 .835700 

21 Jun 04 COOPER TIRE & RUBBER CO COM, NO PAR 100.000 2.289 .50 .000 2,289.50 0.00 0.00 0.00 
24 Jun 04 CUSIP: 216831107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 22875000 
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21 Jun 04 COOPER TIRE & RUBBER CO COM, NO PAR 2,000.000 45,94600 .000 45,946.00 0.00 0.00 0.00 
24 Jun 04 CUSIP. 216831107 
Settled MCDONALD AND COMPANY / 100.00 22923000 

22 Jun 04 COOPER TIRE & RUBBER CO COM, NO PAR 200.000 4,56362 .000 4,563.62 0.00 0.00 0.00 
25 Jun 04 CUSIP: 216831107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 22.798100 

22 Jun 04 COOPER TIRE & RUBBER CO COM, NO PAR 1,800000 41,401 .08 000 41,401 .08 000 0.00 0.00 
25 Jun 04 CUSIP: 216831107 
Settled PETRIE PARKMAN & CO / 90.00 22950600 

3 Aug 04 COOPER TIRE & RUBBER CO COM, NO PAR 700.000 16,478.77 000 16,478 .77 0.00 0.00 0.00 
6 Aug 04 CUSIP: 216831107 
Settled CL KING & ASSOCIATES / 35.00 23491100 

4 Aug 04 COOPER TIRE & RUBBER CO COM, NO PAR 300.000 7,020.69 .000 7,020.69 0.00 0.00 0.00 
9 Aug 04 CUSIP: 216831107 
Settled CIL KING & ASSOCIATES / 15.00 23.352300 

5 Feb 04 COORS ADOLPH CO CL B 1,400000 82,894 .84 .000 82,894.84 0.00 0.00 0.00 
10 Feb 04 CUSIP: 217016104 
Settled SIDOTI CO LLC / 70.00 59.160600 

5 Feb 04 COORS ADOLPH CO CL B 700000 43,491 .00 .000 43,491 .00 0.00 0.00 0.00 
10 Feb 04 CUSIP: 217016104 
Settled LIQUIDNET INC / 14 00 62.110000 

5 Feb 04 COORS ADOLPH CO CL B 800.000 46.51112 000 46,511 .12 0.00 0.00 0.00 
10 Feb 04 CUSIP. 217016104 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 .00 58118900 

6 Jan 04 CORINTHIAN COLLEGES INC COM STK 800000 47,558 .00 .000 47,558 .00 0.00 0.00 0.00 
9 Jan 04 CUSIP. 218868107 
Settled PIPER JAFFRAY INC / 40 00 59397500 

7 Jan 04 CORINTHIAN COLLEGES INC COM STK 100000 6,047.98 .000 6,047.98 0.00 0.00 0.00 
12 Jan 04 CUSIP. 218868107 
Settled PIPER JAFFRAY INC / 5 00 60.429800 

8 Jan 04 CORINTHIAN COLLEGES INC COM STK 1,200.000 73,51392 .000 73,513.92 0.00 0.00 0.00 
13 Jan 04 CUSIP. 218868107 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 61211600 

6000 



9 Jan 04 CORINTHIAN COLLEGES INC COM STK 300000 18,285 .15 .000 18,28515 000 0.00 0.00 
14 Jan 04 CUSIP 218868107 Settled 

CREDIT SUISSE FIRST BOSTON CORPORATION 60,900500 
1500 

25 Mal 04 CORP OFFICE PPTYS TR COM 2,000,000 48,687 .20 .000 48,687 .20 000 0.00 0.00 
30 Mal 04 CUSIP- 22002T108 
Settled LIQUIDNET INC / 40 .00 24.323600 

25 Mal 04 CORP OFFICE PPTYS TR COM 2,300000 55,271 .99 .000 55 .271 .99 0.00 000 0.00 
30 Mal 04 CUSIP. 22002T108 
Settled KINNARD JOHN G. & COMPANY 115 00 23981300 

26 Mar 04 CORP OFFICE PPTYS TR COM 100.000 2,440.00 .000 2,440.00 0.00 0.00 0.00 
31 Mar 04 CUSIP: 22002T108 
Settled LIQUIDNET INC / 2.00 24.380000 

26 Mar 04 CORP OFFICE PPTYS TR COM 200.000 4,82500 000 4.82500 0.00 0.00 0,00 
31 Mar 04 CUSIP: 22002T108 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 24.105000 

29 Mar 04 CORP OFFICE PPTYS TR COM 600000 14,574.54 .000 14,574-54 0.00 0.00 0.00 
1 Apr 04 CUSIP, 22002T108 
Settled MCDONALD AND COMPANY / 30 00 24240900 

31 Mar 04 CORP OFFICE PPTYS TR COM 800.000 19,924 .48 .000 19,924 .48 0.00 000 0.00 
5 Apr 04 CUSIP. 22002T108 
Settled MCDONALD AND COMPANY / 40 00 24855600 

31 Mar 04 CORP OFFICE PPTYS TR COM 100000 2,46500 000 2.465.00 0.00 0.00 0.00 
5 Apr 04 CUSIP, 22002T108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 24.630000 

24 May 04 COST PLUS INC CAL COM 100.000 3,18301 .000 3,183.01 0.00 0.00 0.00 
27 May 04 CUSIP. 221485105 
Settled INVESTMENT TECHNOLOGY GROUP [NO / 2 00 31810100 

13 Jul 04 COVANCE INC COM 1,600.000 60,71920 .000 60,71920 0.00 0.00 0.00 
16 Jul 04 CUSIP. 222816100 
Settled MORGAN STANLEY & CO INC NEW YORK 37.899500 

8000 

17 Dec 04 COVANCE INC COM 800.000 31,304 .00 .000 31,30400 0.00 0.00 0.00 
22 Dec 04 CUSIP: 222816100 
Settled VERITAS SECURITIES / 24 00 39.100000 
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26 May 04 CREDENCE SYS CORP DEL 5,000 .000 66,291 .50 000 66,291 .50 000 0.00 0 .00 
1 J 

un 
04 CUSIP* 225302108 

Settled KINNARD JOHN G & COMPANY. / 250.00 13208300 

26 May 04 CREDENCE SYS CORP DEL 400000 5,206.00 coo 5,206.00 0.00 0.00 0.00 
1 Jun 04 CUSIP. 225302108 
Settled INVESTMENT TECHNOLOGY GROUP INC 8.00 12.995000 

27 May 04 CREDENCE SYS CORP DEL 4,000000 54,81400 000 54,81400 0.00 000 000 
2 Jun 04 CUSIP. 225302108 
Settled RTX SECURITIES CORP / 200 00 13.653500 

1 JU 04 CREDENCE SYS CORP DEL 2,100000 28,262 .64 .000 28,262 .64 0.00 0.00 0.00 
7 Ju : 04 CUSIP, 225302108 
Settled PRUDENTIAL EQUITY GROUP / 105 00 13408400 

15 Oct 04 CREE INC FORMERLY CREE RESH INC EFF 800000 23,035 .36 000 23,035.36 0.00 0.00 0.00 
20 Oct 04 01/03/2000 COM COM 
Settled CUSIP: 225447101 28.744200 

ROBERT W. BAIRD & COMPANY INC MILWAUKEE 
USA / 40 00 

15 Oct 04 CREE INC FORMERLY CREE RESH INC EFF 5,100000 144,791.55 000 144,791.55 000 0.00 000 
20 Oct 04 01/03/2000 COM COM 
Settled CUSIP: 225447101 28.340500 

KINNARD JOHN G. & COMPANY. / 255 00 

18 Oct 04 CREE INC FORMERLY CREE RESH INC EFF 800.000 22,91680 .000 22,916 .80 000 0.00 0.00 
21 Oct 04 01/03/2000 COM COM 
Settled CUSIP, 225447101 28.596000 

ROBERT W. BAIRD & COMPANY INC MILWAUKEE 
USA / 40 00 

13 Doc 04 CREE INC FORMERLY CREE RESH INC EFF 3,000.000 121,584.90 .000 121.584 .90 0.00 0.00 0.00 
16 Doc 04 01/03/2000 COM COM 
Settled CUSIP. 225447101 40.508300 

INVESTMENT TECHNOLOGY GROUP INC / 60 .00 

5 May 04 CSG SYS INTL INC COM 1,100.000 18,873 .25 .000 18,873.25 0.00 0.00 0.00 
10 May 04 CUSIP, 126349109 
Settled PRUDENTIAL EQUITY GROUP 55.00 17107SOO 

6 May 04 CSG SYS INTL INC COM 2,400.000 41 .090.64 .000 41,090.64 0.00 0.00 0.00 
I I May 04 CUSIP: 126349109 
Settled PRUDENTIAL EQUITY GROUP 120 00 17.0711 CO 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

Trade date ~~2curi!y description Realized gain/loss 
'g-ettledate As~et ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission -pr-Ice Principal Accrued Interest Cost Market Translation Total 

Purchases 



777,77-
~~Ac 764, P, ft, 0 vio S 7t t count number me 

ccc ~HOOVER-Sl, ;,' A )U~i,Ndrn'~,-FREEDOIVI FORUM' 
i1VAN`,04"- 31 DEC'04,'' -f 

Investment Transaction Detail Page 41 of 231 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

Purchases 

Equities 

6 May 04 CSG SYS INTL INC COM 400000 6,80504 .000 6,805.04 0 .00 000 0.00 
I I May 04 CUSIP : 126349109 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 16992600 

7 Me 04 CSG SYS INTL INC COM 400000 6,929.24 .000 6,929.24 0.00 0.00 000 
12 May 04 CUSIP, 126349109 
Settled PRUDENTIAL EQUITY GROUP / 20 00 17273100 

7 May 04 CSG SYS INTL INC COM 400.000 6,912.00 .000 6,912.00 000 0.00 000 
12 May 04 CUSIP: 126349109 
Settled HARBORSIDE SECURITIES / 12 .00 17250000 

7 May 04 CSG SYS INTL INC COM 100000 1,724.00 000 1,72400 0.00 0.00 0.00 
12 May 04 CUSIP. 126349109 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 17220000 

10 May 04 CSG SYS INTL INC COM 800,000 15,06-400 .000 15,064 .00 000 000 000 
13 May 04 CUSIP. 126349109 
Settled LIQUIDNET INC / 16 .00 18810000 

10 May 04 CSG SYS INTL INC COM 2.700000 49,503 .15 .000 49,503.15 000 0.00 0.00 
13 May 04 CUSIP: 126349109 
Settled PRUDENTIAL EQUITY GROUP / 135.00 18284500 

10 May 04 CSG SYS INTL INC COM 400.000 7,77600 000 7,776.00 0.00 0.00 0.00 
13 May 04 CUSIP: 126349109 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 19,420000 

16 Sep 04 CTS CORP COM 500.000 5,95230 .000 5,952.30 0.00 0.00 0.00 
21 Sep 04 CUSIP. 126501105 
Settled VERITAS SECURITIES / 15 00 11874600 

17 Sep 04 CTS CORP COM 1,300.000 15,95334 000 15,953 .34 000 0.00 000 
22 Sep 04 CUSIP: 126501105 
Settled VERITAS SECURITIES / 39 00 12,241800 

20 Sep 04 CTS CORP COM 800000 10,06464 000 10 .064 .64 000 0.00 000 
23 Sep 04 CUSIP: 126501105 
Settled VERITAS SECURITIES / 24 00 12550800 

21 Sep 04 CTS CORP COM 400000 5,101.76 .000 5,101.76 000 0.00 0.00 
24 Sep 04 CUSIP. 126501105 
Settled VERITAS SECURITIES / 12 00 12.724400 

22 Sep 04 CTS CORP COM 600000 7,423.14 000 7,423.14 0.00 0.00 0.00 
27 Sep 04 CUSIP. 126501105 
Settled NATIONAL FINANCIAL SERVICES 6 00 12 .361900 
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23 Sep 04 CTS CORP COM 100.000 1,239.50 .000 1,23950 0.00 0.00 0.00 
28 Sep 04 CUSIP' 126501105 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 12375000 

23 Sep 04 CTS CORP COM 100.000 1,227.87 .000 1,227.87 0.00 0.00 0.00 
28 Sep 04 CUSIP 126501105 
Settled NATIONAL FINANCIAL SERVICES / 100 12.268700 

24 Sep 04 CTS CORP COM 600.000 7,40058 000 7,400.58 000 0.00 000 
29 Sep 04 CUSIP: 126501105 
Settled VERITAS SECURITIES / 18.00 12304300 

27 Sep 04 CTS CORP COM 100.000 1,206.96 000 1,20696 000 0.00 0.00 
30 Sep 04 CUSIP: 126501105 
Settled NATIONAL FINANCIAL SERVICES / 1 00 12 .059600 

28 Sep 04 CTS CORP COM 200.000 2,398.78 000 2,398.78 0.00 0.00 0.00 
I Oct 04 CUSIP: 126501105 
Settled NATIONAL FINANCIAL SERVICES / 2.00 11 .983900 

28 Sep 04 CTS CORP COM 300,000 3.614.13 .000 3,614.13 0.00 000 0.00 
1 Oct 04 CUSIP: 126501105 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 12 .027100 

29 Sep 04 CTS CORP COM 100.000 1,227.00 000 1,227.00 0.00 0.00 0.00 
4 Oct 04 CUSIP. 126501105 
Settled NATIONAL FINANCIAL SERVICES 1 .00 12 .260000 

30 Sep 04 CTS CORP COM 100.000 1,255.24 .000 1,25524 000 0.00 0.00 
5 Oct 04 CUSIP: 126501105 
Settled NATIONAL FINANCIAL SERVICES 1.00 12.542400 

7 Oct 04 CTS CORP COM 700.000 9,26786 000 9,267.86 0.00 000 0.00 
13 Oct 04 CUSIP: 126501105 
Settled VERITAS SECURITIES / 21 .00 13.209800 

8 Oct 04 CTS CORP COM 800.000 10,46304 000 10,463.04 0.00 0.00 0.00 
14 Oct 04 CUSIP: 126501105 
Settled VERITAS SECURITIES / 24 00 13,048800 

11 Oct 04 CTS CORP COM 400000 5,155.84 .000 5,15584 000 0.00 0.00 
14 Oct 04 CUSIP. 126501105 
Settled VERITAS SECURITIES / 12.00 12 .859600 

12 Oct 04 CTS CORP COM 400.000 5,159.00 000 5,15900 0.00 oloo 0.00 
15 Oct 04 CUSIP. 126501105 
Settled VERITAS SECURITIES / 12 .00 12 .867500 
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13 Oct 04 CTS CORP COM 200 .000 2,607 .10 .000 2,607 .10 0.00 0 .00 0 .00 
18 Oct 04 CUSIP . 126501105 
Settled VERITAS SECURITIES / 6 00 13005500 

1 
4 Oct o4 CTS CORP COM 600000 7,81980 .000 7,81980 0.00 0.00 0.00 

19 Oct 04 CUSIP. 126501105 
Settled VER TAS SECURITIES / 18 00 13003000 

19 Oct 04 CTS CORP COM 700.000 9,54814 .000 9.548 .14 0.00 0.00 0.00 
22 Oct 04 CUSIP. 126501105 
Settled VERITAS SECURITIES / 21 .00 13 .610200 

20 Oct 04 CTS CORP COM 300,000 3,983.97 .000 3,98397 000 0.00 0.00 
25 Oct 04 CUSIP* 126501105 
Settled VERITAS SECURITIES / 9 00 13249900 

21 Oct 04 CTS CORP COM 300000 4,00554 .000 4.00554 000 0.00 0.00 
26 Oct 04 CUSIP: 126501105 
Settled VERITAS SECURITIES / 9.00 13321800 

22 Oct 04 CTS CORP COM 900000 11,995.47 .000 11,995.47 0.00 0.00 0.00 
27 Oct 04 CUSIP 126501105 
Settled VERITAS SECURITIES / 27 .00 13298300 

27 May 04 CYPRESS SEMICONDUCTOR CORP COM 9,400.000 152,669.16 .000 152.669.16 0.00 0.00 0.00 
2 Jun 04 CUSIP 232806109 
Settled LYNCH JONES & RYAN / 282 00 16211400 

30 Jun 04 CYPRESS SEMICONDUCTOR CORP COM 1,600.000 22,44720 .000 22,447 .20 000 0.00 0.00 
6 Jul 04 CUSIP 232806109 
Settled IMPERIAL CAPITAL LLC / 64 00 13 .989500 

30 Jun 04 CYPRESS SEMICONDUCTOR CORP COM 100.000 1,39800 000 1,398.00 0.00 000 0.00 
6 Jul 04 CUSIP: 232806109 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 13960000 

20 Apr 04 DENDRITE INTL INC COM 4,000000 70,432.00 .000 70,43200 000 000 0.00 
23 Apr 04 CUSIP: 248239105 
Settled LIQUIDNET INC / 80 00 17.588000 

28 Apr 04 DENDRITE INTL INC COM 700000 12,371 .80 .000 12,37180 0.00 0.00 0.00 
3 May 04 CUSIP. 248239105 
Settled CANTOR FITZGERALD & CO / 28 00 17634000 

28 Apr 04 DENDRITE INTL INC COM 400.000 7,07600 000 7,076.00 0.00 0.00 000 
3 May 04 CUS(P: 248239105 
Settled HARBORSIDE SECURITIES 1 12 .00 17 .660000 
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29 Apr 04 DENDRITE INTL INC COM 600000 10,407 .00 .000 10,407 .00 0 .00 0 .00 0 .00 
4 May 04 CUSIP- 248239105 
Settled LIQUIDNET INC 1 12 .00 17.325000 

29 Apr 04 DENDRITE INTL INC COM 600000 10,438 .86 000 10,43886 0.00 0.00 0.00 

4 May 04 CUSIP. 248239105 
Settled CANTOR FITZGERALD & CO / 24.00 7.358100 

20 Dec 04 DRS TECHNOLOGIES INC COM 2,400.000 107,688.00 000 107,688.00 0.00 0.00 0.00 

23 Dec 04 CUSIP: 23330X100 
Settled INVESTMENT TECHNOLOGY GROUP INC 48.00 44.850000 

20 Dec 04 DRS TECHNOLOGIES INC COM 1,200.000 53,904 .72 .000 53,904 .72 0.00 0.00 0.00 

23 Dec 04 CUSIP: 2333OX100 
Settled J P. MORGAN SECURITIES INC / 60.00 44.870600 

13 Feb 04 EAGLE MATLS INC COM 1,300.000 74,067.50 000 74,067 .50 0.00 0.00 0.00 

19 Feb 04 CUSIP: 26969P108 
Settled INVESTMENT TECHNOLOGY GROUP INC 26 00 56955000 

27 Feb 04 EAGLE MATLS INC COM 400000 23,15348 000 23,15348 000 0.00 0.00 

3 Mar 04 CUSIP. 26969P108 
Settled SCOTT & STRINGFELLOW INVESTMENT / 20 00 57.833700 

27 Feb 04 EAGLE MATLS INC COM 600000 34,591 .50 .000 34,591 .50 000 0.00 0.00 

3 Mar 04 CUSIP. 26969P108 
Settled LIQUIDNET INC / 12 .00 57.632500 

27 Feb 04 EAGLE MATLS INC COM 300.000 17,323.50 .000 17,32350 0.00 0.00 0.00 

3 Mar 04 CUSIP- 26969P108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 57.725000 

2 Apr 04 EFUNDS CORP COM COM STK ISIN# 600.000 10,203.00 .000 10,203 .00 0.00 0.00 0.00 

7 Apr 04 US28224R1014 
Settled CUSIP. 28224R101 16.985000 

INVESTMENT TECHNOLOGY GROUP INC / 12 00 

2 Apr 04 EFUNDS CORP COM COM STK ISIN# 2,000000 34,10000 000 34,100 .00 0.00 000 0.00 

7 Apr 04 US28224R1014 
Settled CUSIP: 28224R101 17000000 

STEPHENS INC / 100 00 

5 Apr 04 EFUNDS CORP COM COM STK ISIN# 100.000 1,711 .00 .000 1 .711 .00 0.00 0.00 0.00 

8 Apr 04 US28224R1014 
Settled CUSIP- 28224R101 17.090000 

INVESTMENT TECHNOLOGY GROUP INC / 2 00 
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5 Apr 04 EFUNDS CORP COM COM STK ISIN# 1,900000 32,39272 .000 32,392 .72 000 0.00 0 .00 
8 Apr 04 US28224R1014 
Settled CUSIP: 28224R101 16998800 

STEPHENS INC/ 95 00 

6 Apr 04 EFUNDS CORP COM COM STK ISIN# 1,600000 27,203 .04 .000 27,20304 0.00 000 000 
12 Apr 04 US28224RIO14 
Settled CUSIP. 28224RI01 16951900 

STEPHENS INC / 80 00 

7 Apr 04 EFUNDS CORP COM COM STK ISIN# 400000 6,73004 000 6,730.04 0.00 0.00 0.00 
13 Apr 04 US28224R1014 
Settled CUSIP. 28224RI01 16.775100 

STEPHENS INC/ 20 00 

8 Apr 04 EFUNDS CORP COM COM STK ]SIN# 1,100000 19,006 .13 000 19,006 .13 0.00 000 0.00 
14 Apr 04 US28224R1014 
Settled CUSIP: 28224R101 17228300 

STEPHENS INC / 55 00 

12 Apr 04 EFUNDS CORP COM COM STK ISIN# 500000 8,697.50 .000 8.69750 0.00 000 000 
15 Apr 04 US28224RIO14 
Settled CUSIP: 28224R101 17.375000 

INVESTMENT TECHNOLOGY GROUP INC 10.00 

14 Apr 04 EFUNDS CORP COM COM STK ISIN# 100.000 1,65808 .000 1,65808 0.00 0.00 0.00 
19 Apr 04 US28224R1014 
Settled CUSIP: 28224A101 16530800 

ISI GROUP INC. / 5 00 

15 Apr 04 EFUNDS CORP COM COM STK ISIN# 200000 3,341.22 .000 3,341.22 0.00 0.00 0.00 
20 Apr 04 US28224R1014 
Settled CUSIP. 28224RI01 16 .656100 

ISI GROUP INC. 1 10 00 

15 Apr 04 EFUNDS CORP COM COM STK ISIN# 300000 5,056.50 000 5.056.50 0.00 0.00 0.00 
20 Apr 04 US28224RIO14 
Settled CUSIP: 28224R101 16.835000 

INVESTMENT TECHNOLOGY GROUP INC 6 00 

19 Oct 04 EFUNDS CORP COM COM STK [SIN# 900.000 17,59689 .000 17.596.89 0.00 0.00 0.00 
22 Oct 04 US28224R1014 
Settled CUSIP. 28224R101 19502100 

WESTMINSTER RESEARCH ASSOCMEFFERIES 1 
4500 
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13 Dec 04 EFUNDS CORP COM COM STK ISIN# 2,900.000 65,38601 000 65,38601 0.00 0.00 0 .00 
16 Dec 04 US28224R1014 
Settled CUSIP. 28224RI01 22526900 

INVESTMENT TECHNOLOGY GROUP INC / 58 00 

20 Apr 04 ELKCORP COM 1,300.000 35,634.95 .000 35,63495 0.00 0.00 000 
23 Apr 04 CUSIP- 287456107 
Settled SCOTT & STRINGFELLOW INVESTMENT / 65 00 27.361500 

20 Apr 04 ELKCORP COM 700000 18,865.00 000 18,865 .00 0.00 0.00 0.00 
23 Apr 04 CUSIP. 287456107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 00 26.930000 

21 Apr 04 ELKCORP COM 600000 16,886 .64 000 16,886 .64 0.00 0.00 0.00 
26 Apr 04 CUSIP: 287456107 
Settled SCOTT & STRINGFELLOW INVESTMENT / 30 00 28 .094-400 

22 Apr 04 ELKCORP COM 600.000 17.36364 000 17 .363.64 000 0.00 0.00 
27 Apr 04 CUSIP. 287456107 
Settled SCOTT & STRINGFELLOW INVESTMENT / 30 00 28889400 

23 Apr 04 ELKCORP COM 800000 23,368 .24 000 23,368.24 0.00 0.00 0.00 
28 Apr 04 CUSIP- 287456107 
Settled SCOTT & STRINGFELLOW INVESTMENT / 40 00 29.160300 

26 Apr 04 ELKCORP COM 800000 23,256.16 000 23,256.16 000 0.00 0.00 
29 Apr 04 CUSIP: 287456107 
Settled SCOTT & STRINGFELLOW INVESTMENT / 40 00 29.020200 

27 Apr 04 ELKCORP COM 700000 20,45449 .000 20,45449 0.00 0.00 0.00 
30 Apr 04 CUSIP 287456107 
Settled SCOTT & STRINGFELLOW INVESTMENT / 35 00 29170700 

28 Apr 04 ELKCORP COM 400000 11,681 48 .000 11,68148 0.00 0.00 0.00 
3 May 04 CUSIP. 287456107 
Settled SCOTT & STRINGFELLOW INVESTMENT / 20 00 29.153700 

11 Aug 04 EON LABS INC COM 1 .500000 42,23445 .000 42,234 .45 0.00 0.00 000 
16 Aug 04 CUSIP: 29412E100 
Settled J.P. MORGAN SECURITIES INC / 75 00 28.106300 

23 Nov 04 EON LABS INC COM 1,900000 44,925 .50 000 44,92550 0.00 0.00 0.00 
29 Nov 04 CUSIP. 29412EI00 
Settled LIQUIDNET INC / 38 00 23.625000 

23 Nov 04 EON LABS INC COM 1,200.000 28,71432 .000 28.714.32 0.00 0.00 0100 
29 Nov 04 CUSIP: 29412E100 
Settled BARRINGTON RESEARCH VIA 352 / 60.00 23.878600 
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23 Nov 04 EON LABS INC COM 300000 7,14150 .000 7,141 .50 0 .00 0.00 0.00 
29 Nov 04 CUSIP: 29412E100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6.00 23,785000 

13 Dec 04 EON LABS INC COM 1,400000 38,36504 .000 38,365.04 0.00 0.00 0.00 
16 Dec 04 CUSIP. 2941212100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 28.00 27.383600 

8 Jan 04 ESCO TECHNOLOGIES INC 1,500000 67,57440 000 67,574.40 0.00 0.00 0.00 
13 Jan 04 CUSIP: 2963151D4 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 44.999600 

USA / 75 .00 

9 Jan 04 ESCO TECHNOLOGIES INC 500000 22,960 .35 .000 22,960 .35 0.00 0.00 0.00 
14 Jan 04 CUSIP: 296315104 
Settled LIQUIDNET INC / 10 00 45900700 

9 Jan 04 ESCO TECHNOLOGIES INC 200.000 9,190.96 .000 9,190.96 000 0.00 0,00 
14 Jan 04 CUSIP. 296315104 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 45.904800 

USA / 10 00 

5 Feb 04 ESCO TECHNOLOGIES INC 500.000 22,91520 .000 22,915.20 0.00 000 0.00 
10 Feb 04 CUSIP. 296315104 
Settled JMP SECURITIES / 25 00 45.780400 

5 Feb 04 ESCO TECHNOLOGIES INC 500.000 22,863.70 000 22,863.70 0.00 0.00 0.00 
10 Feb 04 CUSIP: 296315104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 00 45707400 

16 Apr 04 ESCO TECHNOLOGIES INC 100.000 4,68648 000 4,686.48 0.00 0.00 0.00 
21 Apr 04 CUSIP. 296315104 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 46.814800 

USA / 5.00 

16 Apr 04 ESCO TECHNOLOGIES INC 400.000 18,578 .88 000 18,578 .88 0.00 0.00 000 
21 Apr 04 CUSIP: 296315104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8 00 46427200 

10 Feb 04 ESPEED INC CL A 1,200000 28,072 .68 000 28,072.68 0.00 0.00, 0.00 
13 Feb 04 CUSIP: 296643109 
Settled HOEFER & ARNETT, INC / 60 00 23343900 

11 Feb 04 ESPEED INC CL A 400000 8.41684 000 8,416.84 0.00 0.00 000 
17 Feb 04 CUSIP: 296643109 
Settled HOEFER & ARNETT, INC. / 20 00 20992100 



Equities 

1 
2 Feb 04 ESPEED INC CL A 300.000 6,24600 .000 6,246.00 0.00 0.00 0.00 
18 Feb 04 CUSIP. 296643109 
Settled HOEFER & ARNETT, INC. / 15 00 20770000 

1 
3 Feb 04 ESPEED INC CL A 600.000 12,470.58 000 12,47058 0.00 0.00 000 

19 Feb 04 CUSIP- 296643109 
Settled HOEFER & ARNETT, INC / 30 00 20734300 

17 Feb 04 ESPEED INC CL A 400000 8,39220 000 8,392.20 0.00 0.00 0.00 
20 Feb 04 CUSIP: 296643109 
Settled HOEFER & ARNETT, INC. / 20 00 20930500 

17 Mar 04 FACTSET RESH SYS INC COM 800000 32,25272 000 32,252.72 000 0.00 000 
22 Mar 04 CUSIP: 303075105 
Settled FIRST CLEARING LLC / 40 00 40265900 

18 Mar 04 FACTSET RESH SYS INC COM 600.000 24,441 .00 .000 24,441 .00 000 0.00 0.00 
23 Mar 04 CUSIP. 303075105 
Settled LIQUIDNET INC 112.00 40.715000 

18 Mar 04 FACTSET RESH SYS INC COM 400.000 16,21096 .000 16,210.96 0.00 0.00 0.00 
23 Mar 04 CUSIP- 303075105 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 40.507400 

19 Mar 04 FACTSET RESH SYS INC COM 200.000 8,082.00 .000 8,08200 0.00 0.00 0.00 
24 Mar 04 CUSIP. 303075105 
Settled FIRST CLEARING LLC / 10 00 40360000 

22 Mar 04 FACTSET RESH SYS INC COM 600000 23,68134 000 23,681 .34 0.00 0.00 0.00 
25 Mar 04 CUSIP. 303075105 
Settled INVESTMENT TECHNOLOGY GROUP INC 12 00 39.448900 

22 Mar 04 FACTSET RESH SYS INC COM 700.000 27,777 .05 .000 27,777 .05 0.00 0.00 0.00 
25 Mar 04 CUSIP. 303075105 
Settled FIRST CLEARING LLC / 35 00 39631500 

31 Mar 04 FACTSET RESH SYS INC COM 200000 8,361.78 .000 8,361.78 0.00 0.00 0.00 
5 Apr 04 CUSIP: 303075105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 41.788900 

31 Mar 04 FACTSET RESH SYS INC COM 100000 4,21500 .000 4,215.00 0.00 0.00 000 
5 Apr 04 CUSIP 303075105 
Settled FIRST CLEARING LLC / 5 00 42.100000 

27 May 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 5,000000 97.44900 .000 97,449 .00 0.00 0.00 0.00 
2 Jun 04 CUSIP: 303726103 
Settled LYNCH JONES & RYAN / 150 00 19 .459800 
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30 Jan 04 FDRY NETWORKS INC COM 1,700.000 38,807.60 .000 38,807.60 0.00 0.00 0.00 
4 Feb 04 CUSIP: 35063R100 
Settled PIPER JAFFRAY INC / 85 00 22.778000 

10 Sep 04 FDRY NETWORKS INC COM 5,800,000 60,926 .68 000 60 .926 .68 0.00 0.00 0.00 
15 Sep 04 CUSIP. 35063RI00 
Settled BANC AMERICA SECUR MONTGOMERY DIV. 10454600 

290.00 

10 Sep 04 FDRY NETWORKS INC COM 200.000 2,15524 .000 2,155.24 0.00 0.00 0.00 
15 Sep 04 CUSIP: 35063R100 
Settled NATIONAL FINANCIAL SERVICES / 2,00 10.766200 

13 Sep 04 FDRY NETWORKS INC COM 200.000 2,169.80 000 2.169.80 0.00 0.00 0.00 
16 Sep 04 CUSIP: 35063R100 
Settled NATIONAL FINANCIAL SERVICES / 2.00 10839000 
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1 Nov 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 1,000.000 14,651 .50 .000 14,651 .50 0.00 0.00 0.00 
4 Nov 04 CUSIP' 303726103 
Settled FIRST CLEARING LLC / 50 00 14601500 

2 Nov 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 100.000 1,436.50 000 1,436.50 0.00 0.00 0.00 
5 Nov 04 CUSIP 

' 
303726103 

Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 14345000 

2 Nov 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 4,100.000 60,361 .84 .000 60,361 .84 0.00 0.00 0.00 
5 Nov 04 CUSIP: 303726103 
Settled DEUTSCHE BANK SECURITIES INC / 205 00 14672400 

15 Nov 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 2,800.000 43,451 .52 .000 43,451 .52 0.00 0.00 0.00 
18 Nov 04 CUSIP: 303726103 
Settled VERITAS SECURITIES / 84 .00 15488400 

17 Nov 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 1,400.000 22,858 .08 .000 22,858 .08 0.00 000 0.00 
22 Nov 04 CUSIP. 303726103 
Settled VERITAS SECURITIES / 42.00 16.297200 

22 Nov 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 900000 14,33700 .000 14,337 .00 0.00 0.00 0.00 
26 Nov 04 CUSIP: 303726103 
Settled VERITAS SECURITIES / 27 .00 15.900000 

13 Doc 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 4,400.000 71,016 .00 .000 71,01600 000 0.00 0.00 
16 Dec 04 CUSIP: 303726103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 88.00 16 .120000 

30 Jan 04 FDRY NETWORKS INC COM 400000 9,144.00 000 9,144.00 0.00 0.00 0.00 
4 Feb 04 CUSIP: 35063R100 
Settled LIOUIDNET INC / 8 00 22840000 
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13 Sep 04 FDRY NETWORKS INC COM 1,700 .000 18,64050 .000 18,640.50 0.00 0.00 0 .00 
16 Sep 04 CUSIP: 35063R100 
Settled J P MORGAN SECURITIES INC 85 00 10915000 

7 Oct 04 FDRY NETWORKS INC COM 900000 9,85050 .000 9,85050 0.00 0.00 0.00 
13 Oct 04 CUSIP- 35063R100 
Settled LIQUIDNET INC / 18.00 10.925000 

7 Oct 04 FDRY NETWORKS INC COM 5,300.000 58,188.17 .000 58,188 .17 0.00 0.00 0.00 
13 Oct 04 CUSIP. 35063RI00 
Settled ISI GROUP INC. 1265 00 10 .928900 

3 Nov 04 FDRY NETWORKS INC COM 3.100000 38,764 .26 .000 38,76426 0.00 0.00 000 
8 Nov 04 CUSIP. 35063R100 
Settled LIQUI DNET INC / 62 .00 12 .484600 

3 Nov 04 FDRY NETWORKS INC COM 1,600.000 20,071 .84 .000 20,071 .84 0.00 0.00 0.00 
8 Nov 04 CUSIP: 35063R100 
Settled RBC CAPITAL MARKETS INC. 80 .00 12 .494900 

13 Dec 04 FDRY NETWORKS INC COM 11,600 .000 159,944.28 000 159,944.28 0.00 0.00 0.00 
16 Dec 04 CUSIP. 35063R100 
Settled INVESTMENT TECHNOLOGY GROUP INC 232 00 13.768300 

18 Oct 04 FED RLTY INVT TR SH BEN INT NEW 700,000 32,829 .37 000 32,829.37 0.00 0.00 0.00 
21 Oct 04 CUSIP: 313747206 
Settled SCOTT & STRINGFELLOW INVESTMENT / 35 00 46849100 

19 Oct 04 FED RLTY INVT TR SH BEN INT NEW 1,100000 51,625.97 .000 51,625.97 0.00 0.00 0.00 
22 Oct 04 CUSIP- 313747206 
Settled SCOTT & STRINGFELLOW INVESTMENT / 55.00 46882700 

20 Oct 04 FED RLTY INVT TR SH BEN INT NEW 1,300.000 60,57831 .000 60,578 .31 0.00 0.00 0.00 
25 Oct 04 CUSIP: 313747206 
Settled SCOTT & STRINGFELLOW INVESTMENT / 65 00 46548700 

13 Dec 04 FED RLTY INVT TR SH BEN INT NEW 1,400.000 73,038 .00 000 73,038 .00 0.00 0.00 0.00 
16 Dec 04 CUSIP. 313747206 
Settled INVESTMENT TECHNOLOGY GROUP INC / 28 00 52150000 

21 Oct 04 FINDWHAT COM COM 2,000000 44,35500 .000 44.35500 0.00 0.00 0.00 
26 Oct 04 CUSIP- 317794105 
Settled RTX SECURITIES CORP/ 10000 22.127500 

21 Oct 04 FINDWHAT COM COM 1.000.000 21,910 .80 .000 21,910.80 0.00 0.00 0.00 
26 Oct 04 CUSIP- 317794105 
Settled LIQUIDNET INC / 20 00 21.890800 

Northern Trust Generatedby Northern Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description Reafted gairvloss 
ge-ttledate Asset ID Shares/PAR Transaction amount 
Trade-status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 



Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

77' 7, . . . .. . '7 

U e 4count,ni mb 'r*,64 me#t To 
Account, Narne IFREEDCIIVI'~CRUM! -H0QVSR~SL 

1 JAN 04,-'31,D 

Investment Transaction Detail Page 51 of 231 

Trade date ~gcetn!y description 
Settle date Ai 

ID 
Shares/PAR Transaction amount 

Realized gain/loss 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 

Equities 

27 Oct 04 FINDWHAT COM COM 500000 10,972.15 000 10,972 .15 000 0 .00 0 .00 
I Nov 04 CUSIP 317794105 
Settled RTX SECURITIES CORP / 25 .00 21 894300 

26 Jul 04 FIRSTFED FINL CORP DEL COM 400000 17,269 .32 000 17,269 .32 000 0.00. 0.00 
29 Jul 04 CUSIP- 337907109 
Settled HOEFER & ARNETT, INC. / 20 .00 43123300 

27 Jul 04 FIRSTFED FINL CORP DEL COM 1,000.000 43,59360 000 43,59360 0.00 0.00 0.00 
30 Jul 04 CUSIP: 337907109 
Settled JONES & ASSOCIATES 140 00 43,553600 

29 Jul 04 FIRSTFED FINL CORP DEL COM 200000 8,958.70 .000 8,95870 0.00 0.00 0.00 
3 Aug 04 CUSIP: 337907109 
Settled SCOTT & STRINGFELLOW INVESTMENT 10 00 44.743500 

30 Jul 04 FIRSTIFED FINL CORP DEL COM 400000 18,220.00 .000 18,220.00 000 0.00 0.00 
4 Aug 04 CUSIP: 337907109 
Settled HOEFER & ARNETT, INC. / 20 00 45500000 

30 Jul 04 F)RSTFED FINL CORP DEL COM 500.000 22,74895 .000 22,74895 0.00 0.00 0.00 
4 Aug 04 CUSIP- 337907109 
Settled SCOTT & STRINGFELLOW INVESTMENT 25 00 45.447900 

11 Aug 04 FIRSTFED FINL CORP DEL COM 400.000 17 .61628 .000 17,616 .28 0.00 0.00 0.00 
16 Aug 04 CUSIP: 337907109 
Settled JONES & ASSOCIATES / 16 00 44000700 

12 Aug 04 FIRSTFED FINL CORP DEL COM 400000 17,611 .52 000 17,611 .52 0.00 0.00 0.00 
17 Aug 04 CUSIP. 337907109 
Settled JONES & ASSOCIATES 116 00 43.988800 

20 Apr 04 FL ROCK INDS INC COM 1,300.000 52,067 .86 .000 52,067.86 0.00 0.00 0.00 
23 Apr 04 CUSIP. 341140101 
Settled SCOTT & STRINGFELLOW INVESTMENT 65.00 40.002200 

20 Apr 04 FL ROCK INDS INC COM 200000 8,051.00 .000 8,051.00 0.00 0.00 0.00 
23 Apr 04 CUSIP: 341140101 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 40235000 

21 Apr 04 FL ROCK INDS INC COM 200.000 8,35500 .000 8,355,00 0.00 000 0.00 
26 Apr 04 CUSIP. 341140101 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 41 .755000 

21 Apr 04 FL ROCK INDS INC COM 600.000 25,356.00 .000 25,356.00 0.00 0.00 0.00 
26 Apr 04 CUSIP. 341140101 
Settled LIQUIDNET INC / 12 .00 42 .240000 



Equities 
21 Apr 04 FL ROCK INDS INC COM 1,400000 58,432 .50 000 58,432 .50 0.00 0.00 000 
26 Apr 04 CUSIP: 341140101 
Settled SCOTT & STRINGFELLOW INVESTMENT 70 00 41687500 

14 Jan 04 FLEETWOOD ENTERPRISES INC COM 600000 7,201 .56 000 7,20156 0.00 0.00 0.00 
20 Jan 04 CUSIP. 339099103 
Settled INVESTMENT TECHNOLOGY GROUP INC 12 00 11 .982600 

14 Jan 04 FLEETWOOD ENTERPRISES INC COM 7,300.000 88,13290 .000 88,132.90 0.00 0.00 0.00 
20 Jan 04 CUSIP: 339099103 
Settled VERITAS SECURITIES / 219.00 12043000 

21 Jan 04 FLEETWOOD ENTERPRISES INC COM 2,000000 24,031 .20 .000 24,031 .20 000 000 000 
26 Jan 04 CUSIP. 339099103 
Settled VERITAS SECURITIES / 60 00 11985600 

23 Jan 04 FLEETWOOD ENTERPRISES INC COM 200.000 2,44800 .000 2,44800 000 0.00 000 
28 Jan 04 CUSIP: 339099103 
Settled VERITAS SECURITIES / 6.00 12.210000 

26 Jan 04 FLEETWOOD ENTERPRISES INC COM 800000 9,79688 000 9,79688 0.00 0.00 0.00 
29 Jan 04 CUSIP. 339099103 
Settled VERITAS SECURITIES 1 24 00 12216100 

27 Jan 04 FLEETWOOD ENTERPRISES INC COM 400000 4,87200 .000 4,872.00 0.00 0.00 0.00 
30 Jan 04 CUSIP, 339099103 
Settled VERITAS SECURITIES / 12 00 12 .150000 

28 Jan 04 FLEETWOOD ENTERPRISES INC COM 1,200000 14,440 .80 000 14,440.80 000 0.00 0.00 
2 Feb 04 CUSIP 339099103 
Settled VERITAS SECURITIES / 36 00 12004000 

2 Nov 04 FUR SYS INC COM 1,400.000 77,539.56 .000 7-7,539.56 0.00 0.00 0.00 
5 Nov 04 CUSIP: 302445101 
Settled RBC CAPITAL MARKETS INC. / 70 00 55335400 

4 Nov 04 FLIR SYS INC COM 1,300.000 75,630.10 .000 75,630.10 0.00 0.00 0.00 
9 Nov 04 CUSIP: 302445101 
Settled RBC CAPITAL MARKETS INC / 65 00 58 .127000 

17 Dec 04 FUR SYS INC COM 1,100000 66,121 .00 .000 66,121 .00 0.00 0.00 0.00 
22 Dec 04 CUSIP: 302445101 
Settled DAVENPORT ANO CO OF VIRGINIA INC 55.00 60 .060000 

17 Nov 04 FMC TECHNOLOGIES INC COM 700.000 21,19894 .000 21,19894 0.00 0.00 0.00 
22 Nov 04 CUSIP. 30249U101 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 00 30.264200 
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17 Nov 04 FMC TECHNOLOGIES INC COM 600000 18,199.08 .000 18,199 .08 000 000 000 

22 Nov 04 CUSIP* 30249U101 
Settled IS] GROUP INC./ 30 .00 30.281800 

18 Nov 04 FMC TECHNOLOGIES INC COM 2,500.000 77,52425 .000 77,524 .25 0.00 0.00 0.00 

23 Nov 04 CUSIP. 30249UI01 
Settled BRIDGE TRADING COMPANY 1125 00 30.959700 

18 Nov 04 FMC TECHNOLOGIES INC COM 200.000 6,137.50 .000 6,137.50 000 0.00 0.00 

23 Nov 04 CUSIP. 30249U101 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 30667500 

18 Nov 04 FMC TECHNOLOGIES INC COM 400000 12,546.00 000 12,546 .00 0.00 0.00 0.00 

23 Nov 04 CUSIP: 30249U101 
Settled LIQUIDNET INC / 8 00 31 .345000 

17 Dec 04 FMC TECHNOLOGIES INC COM 1,800000 57,16800 .000 57,168.00 0.00 0.00 0.00 

22 Dec 04 CUSIP: 30249UI01 
Settled VERITAS SECURITIES / 54 00 31 .730000 

26 Mar 04 Fri CONSULTING INC COM 1,300000 21,14671 000 21,146.71 0.00 000 0.00 

31 Mar 04 CUSIP. 302941109 
Settled B 16216700 

RILEY AND CO . INC 165 00 

29 Mar 04 FTI CONSULTING INC COM 1,500000 24,618 .45 .000 24,618.45 000 0.00 0.00 

1 Apr 04 CUSIP: 302941109 
Settled B 16.362300 

RILEY AND CO . INC / 75 00 

29 Mar 04 FTI CONSULTING INC COM 100000 1,627.50 .000 1,627.50 0.00 000 0.00 

1 Apr 04 CUSIP: 302941109 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 16255000 

30 Mar 04 FT1 CONSULTING INC COM 1,000000 16,312 .70 000 16,31270 000 0.00 0.00 

2 Apr 04 CUSIP: 302941109 
Settled B 16262700 

RILEY AND CO INC / 50 00 

30 Mar 04 FTI CONSULTING INC COM 300000 4,87500 000 4,87500 000 0.00 0.00 

2 Apr 04 CUSIP: 302941 109 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 16.230000 

30 Mar 04 FTI CONSULTING INC COM 1,000000 16,26500 .000 16,265.00 000 0.00 0.00 

2 Apr 04 CUSIP. 302941109 
Settled LIQUIDNET INC / 20 00 16245000 
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31 Mar 04 FTI CONSULTING INC COM 300000 4,990.50 .000 4,990 .50 0.00 0 .00 0.00 
5 Apr 04 CUSIP. 302941109 
Settled LIQUIDNET INC / 6.00 16615000 

31 Mar 04 Fri CONSULTING INC COM 700000 11 .67502 000 11 .675 .02 000 0.00 0.00 
5 Apr 04 CUSIP. 302941109 
Settled B 16628600 

RILEY AND CO . INC / 35 00 

11 Aug 04 Fri CONSULTING INC COM 300000 4,797.54 000 4,79754 0.00 0.00 0.00 
16 Aug 04 CUSIP. 302941109 
Settled VERITAS SECURITIES / 9.00 15961800 

7 Sep 04 FULTON FINIL CORP PA COM 300000 6,465.51 .000 6,46551 0.00 0.00 0.00 
10 Sep 04 CUSIP 360271100 
Settled NATIONAL FINANCIAL SERVICES / 3.00 21.541700 

8 Sep 04 FULTON FINL CORP PA COM 600.000 12,92340 .000 12,923 .40 0.00 0.00 0.00 
13 Sep 04 CUSIP. 360271100 
Settled NATIONAL FINANCIAL SERVICES / 6.00 21529000 

9 Sep 04 FULTON FINL CORP PA COM 300.000 6,486.93 000 6,486.93 0.00 0.00 0.00 
14 Sep 04 CUSIP: 360271100 
Settled NATIONAL FINANCIAL SERVICES / 3.00 21 .613100 

10 Sep 04 FULTON FINL CORP PA COM 400000 8.660.96 .000 8,660.96 0.00 0.00 0.00 
15 Sep 04 CUSIP. 360271100 
Settled NATIONAL FINANCIAL SERVICES / 4.00 21 .642400 

3 Jun 04 FWD AIR CORP COM 600000 19,42698 .000 19,426.98 000 0.00 0.00 
8 Jun 04 CUSIP. M853101 
Settled RAYMOND JAMES / 30 00 32.328300 

4 Jun 04 FWD AIR CORP COM 200.000 6,57050 000 6,570.50 0.00 0.00 0.00 
9 Jun 04 CUSIP, 349853101 
Settled RAYMOND JAMES / 10 00 32.802500 

7 Jun 04 FWD AIR CORP COM 400.000 14,089.16 .000 14,089 .16 0.00 0.00 0.00 
10 Jun 04 CUSIP: 349853101 
Settled RAYMOND JAMES / 20 00 35.172900 

7 Jun 04 FWD AIR CORP COM 700.000 24,85000 .000 24,850 .00 0.00 0.00 0.00 
10 Jun 04 CUSIP. 349853101 
Settled INVESTMENT TECHNOLOGY GROUP INC 14 00 35.480000 

8 Jun 04 FWD AIR CORP COM 100000 3,571 .40 .000 3,571 .40 0.00 0.00 0.00 
11 Jun 04 CUSIP: 349853101 
Settled NATIONAL FINANCIAL SERVICES / 1 .00 35.704000 
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9 Jun 04 FWD AIR CORP COM 500000 18,62345 000 18,623.45 0.00 0.00 0.00 
14 Jun 04 CUSIP: 349853101 
Settled SCOTT & STRINGFELLOW INVESTMENT 25 .00 37 .196900 

10 Jun 04 FWD AIR CORP COM 200.000 7,20084 .000 7,200.84 0.00 0.00 0.00 
15 Jun 04 CUSIP: 349853101 
Settled NATIONAL FINANCIAL SERVICES / 2.00 35994200 

10 Jun 04 FWD AIR CORP COM 300.000 10,860.00 .000 10,86000 0.00 0.00 0.00 
15 Jun 04 CUSIP: 349853101 
Settled LIQUIDNET INC/ 6.00 36.180000 

10 Jun 04 FWD AIR CORP COM 1,000.000 36,621 .50 .000 36,621 .50 0.00 0.00 0.00 
15 Jun 04 CUSIP: 349853101 
Settled INVESTMENT TECHNOLOGY GROUP INC / 20 00 36.601500 

13 Dec 04 FWD AIR CORP COM 1,400.000 64,440 .74 .000 64,440 .74 0.00 0.00 0.00 
16 Dec 04 CUSIP: 349853101 
Settled INVESTMENT TECHNOLOGY GROUP INC / 28 00 46009100 

13 Dec 04 GABELLI AST MGMT INC CL A 1,400.000 69,48200 .000 69,482.00 0.00 000 000 
16 Dec 04 CUSIP. 36239Y102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 28 .00 49610000 

23 Apr 04 GARDNER DENVER INC COM 700.000 18,55959 .000 18,559 .59 0.00 000 000 
28 Apr 04 CUSIP: 365558105 
Settled D. A. DAVIDSON & CO. INC. / 35 00 26.463700 

26 Apr 04 GARDNER DENVER INC COM 200000 5,242.00 000 5,242.00 0.00 0.00 0.00 
29 Apr 04 CUSIP: 365558105 
Settled LIQUIDNET INC 14.00 26.190000 

26 Apr 04 GARDNER DENVER INC COM 900000 23,620 .68 .000 23,620 .68 0.00 0.00 0.00 
29 Apr 04 CUSIP: 365558105 
Settled D. A DAVIDSON & CO . INC / 45 .00 26.195200 

27 Apr 04 GARDNER DENVER INC COM 500.000 13,23600 .000 13,23600 0.00 0.00 0.00 
30 Apr 04 CUSIP. 365558105 
Settled D. A. DAVIDSON & CO . INC / 25 00 26.422000 

28 Apr 04 GARDNER DENVER INC COM 600,000 15,93984 .000 15,93984 0.00 0.00 0.00 
3 May 04 CUSIP. 365558105 
Settled D. A. DAVIDSON & CO. INC. / 30.00 26516400 

21 Jun 04 GARDNER DENVER INC COM 300000 8,202.03 .000 8,202.03 0.00 0.00 0.00 
24 Jun 04 CUSIP: 365558105 
Settled JMP SECURITIES/ 15 00 27.290100 
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17 Feb 04 GNT PRIDECO INC COM STK ISIN# 2,700.000 38,25981 .000 38,259 .81 0.00 0.00 0.00 
20 Feb 04 US38821GIO13 
Settled CUSIP: 38821G101 14.120300 

HOWARD, WEIL, DIV LEGG MASON\ / 135 00 

18 Feb 04 GNT PRIDECO INC COM STK ISIN# 1,200.000 16,880 .64 .000 16,880 .64 0.00 0.00 0.00 
23 Feb 04 US38821G1013 
Settled CUSIP. 38821G101 14 .017200 

HOWARD, WEIL, DIV LEGG MASON\/ 60.00 
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22 Jun 04 GARDNER DENVER INC COM 1,000.000 27,426.50 .000 27,426 .50 0.00 0 .00 0 .00 
25 Jun 04 CUSIP: 365558105 
Settled JMP SECURITIES / 50.00 27376500 

13 Dec 04 GARDNER DENVER INC COM 2,200,000 77,61600 .000 77,616.00 0.00 0.00 0.00 
16 Dec 04 CUSIP- 365558105 
Settled INVESTMENT TECHNOLOGY GROUP INC 44 00 35,260000 

13 Jul 04 GEN-PROBE INC NEW COM 700000 30,974 .44 000 30,974.44 0.00 0.00 0.00 
16 Jul 04 CUSIP: 36866T103 
Settled LEHMAN BROTHERS INC / 35 .00 44.199200 

13 Jul 04 GEN-PROBE INC NEW COM 700000 30,91543 .000 30,915 .43 0.00 0.00 0.00 
16 Jul 04 CUSIP: 36866T103 
Settled INVESTMENT TECHNOLOGY GROUP INC 14 .00 44 .144900 

14 Jul 04 GEN-PROBE INC NEW COM 700000 31 .42741 .000 31,427 .41 0.00 0.00 0.00 
19 Jul 04 CUSIP. 36866T103 
Settled SG COWEN SECURITIES / 35 00 44846300 

15 Jul 04 GEN-PROBE INC NEW COM 900000 39,381 .57 .000 39,381 .57 0.00 0.00 0.00 
20 Jul 04 CUSIP: 36866T103 
Settled PULSE TRADING LLC / 27 .00 43.727300 

16 Jul 04 GEN-PROBE INC NEW COM 400000 17,409 .72 .000 17,409.72 0.00 0.00 0.00 
21 Jul 04 CUSIP: 36866T103 
Settled JEFFERIES & COMPANY / 20 .00 43.474300 

22 Jul 04 GEN-PROBE INC NEW COM 1,100.000 42,186 .87 .000 42,186.87 0.00 0.00 0.00 
27 Jul 04 CUS(P: 36866T103 
Settled SG COWEN SECURITIES / 55 .00 38301700 

13 Feb 04 GNT PRIDECO INC COM STK ISIN# 1,200.000 16,714.80 .000 16 .714.80 0.00 0.00 0.00 
19 Feb 04 US38821GIO13 
Settled CUSIP: 3882IG101 13.879000 

RAYMOND JAMES / 60 00 



Equities 

19 Feb 04 GNT PRIDECO INC COM STK ISIN# 300000 4,22553 .000 4,225.53 0.00 0.00 000 
24 Feb 04 US38821GIO13 
Settled CUSIP 38821G101 14 .035100 

HOWARD, WEIL . DIV LEGG MASOM 15 .00 

25 Feb 04 GNT PRIDECO INC COM STK ISIN# 900.000 13,549.50 .000 13,549.50 0 00 0.00 0.00 
1 Mar 04 US38821GIO13 
Settled CUSIP: 38821G101 15035000 

LIQUIDNET INC / 18 00 

25 Feb 04 GNT PRIDECO INC COM STK ISIN# 3,500000 52,473.75 000 52,473.75 0.00 0.00 0.00 
I Mar 04 US38821G1013 
Settled CUSIP. 38821G101 14 .942500 

BROADCORT CAPITAL CORP 1175 00 

17 Jun 04 GNT PRIDECO INC COM STK ]SIN# 2,300000 40,59523 .000 40,595.23 0.00 0.00 0.00 
22 Jun 04 US38821G1013 
Settled CUSIP 38821G101 17600100 

HOWARD, WEIL, DIV LEGG MASON\/ 115.00 

18 Jun 04 GNT PRIDECO INC COM STK [SIN# 300000 5,21331 .000 5,213.31 000 0.00 0.00 
23 Jun 04 US38821G1013 
Settled CUSIP: 3882IG101 17327700 

HOWARD, WEIL, DIV LEGG MASON\/ 15.00 

17 Dec 04 GNT PRIDECO INC COM STK ]SIN# 3,200.000 66,09056 .000 66,090 .56 0.00 0.00 0.00 
22 Dec 04 US38821GIO13 
Settled CUSIP* 38821G101 20623300 

VERITAS SECURITIES / 96 00 

21 May 04 HANMI FINL CORP COM 300000 7,367.91 000 7,367.91 0.00 0.00 0.00 
26 May 04 CUSIP, 410495105 
Settled NATIONAL FINANCIAL SERVICES 3.00 24.549700 

24 May 04 HANMI FINL CORP COM 200000 5,02250 .000 5,022.50 0.00 0.00 0.00 
27 May 04 CUSIP: 410495105 
Settled HOEFER & ARNETT, INC / 10 00 25.062500 

24 May 04 HANMI FINL CORP COM 100000 2,48970 .000 2.489 .70 0.00 0.00 000 
27 May 04 CUSIP: 410495105 
Settled NATIONAL FINANCIAL SERVICES 1 .00 24.887000 

25 May 04 HANMI FINL CORP COM 300000 7,62408 .000 7,624.08 0.00 0.00 000 
28 May 04 CUSIP: 410495105 
Settled NATIONAL FINANCIAL SERVICES 3.00 25.403600 
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26 May 04 HANMI FINL CORP COM 200000 5,109.06 .000 5,109.06 0.00 0.00 0.00 
1 Jun 04 CUSIP: 410495105 
Settled NATIONAL FINANCIAL SERVICES / 2.00 25.535300 

27 May 04 HANMI FINL CORP COM 100000 2,59324 000 2,59324 0.00 0.00 0.00 
2 Jun 04 CUSIP. 410495105 
Settled NATIONAL FINANCIAL SERVICES / 100 25.922400 

28 May 04 HANMI FINL CORP COM 600.000 15,894.18 .000 15,894 .18 000 000 0.00 
3 Jun 04 CUSIP: 410495105 
Settled MORGAN STANLEY & CO INC. NEW YORK / 26.440300 

3000 

1 Jun 04 HANMI FINL CORP COM 800000 21,098.32 000 21,098 .32 0.00 0.00 0.00 
4 Jun 04 CUSIP. 410495105 
Settled MORGAN STANLEY & CO INC. NEW YORK / 26,322900 

40 .00 

1 Jun 04 HANMI FINL CORP COM 200.000 5,270.00 .000 5,270.00 000 0.00 0.00 
4 Jun 04 CUSIP. 41D495105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 26330000 

2 Jun 04 HANMI FINL CORP COM 400000 10,616 .28 .000 10,616 .28 0.00 0.00 0.00 
7 Jun 04 CUSIP* 410495105 
Settled MORGAN STANLEY & CO INC NEW YORK / 26.490700 

20.00 

4 Jun 04 HANMI FINL CORP COM 400.000 10,720 .16 .000 10,720 .16 0.00 0.00 0.00 
9 Jun 04 CUSIP. 410495105 
Settled MORGAN STANLEY & CO INC. NEW YORK / 26.750400 

20.00 

7 Jun 04 HANMI FINL CORP COM 300.000 8,141 .61 .000 8.141 .61 0.00 0.00 0.00 
10 Jun 04 CUSIP. 410495105 
Settled MORGAN STANLEY & CO INC. NEW YORK / 27.088700 

1500 

8 Jun 04 HANMI FINL CORP COM 400000 10,98336 000 10,983.36 000 0.00 0.00 
11 Jun 04 CUSIP. 410495105 
Settled MORGAN STANLEY & CO INC. NEW YORK / 27.408400 

20.00 

9 Jun 04 HANMI FINL CORP COM 400000 11,057 .96 000 11,05796 000 0.00 0.00 
14 Jun 04 CUSIP. 410495105 
Settled MORGAN STANLEY & CO INC. NEW YORK / 27.594900 

20.00 
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18 Nov 04 HARSCO CORP COM 300000 15,97200 000 15,97200 000 0.00 000 
23 Nov 04 CUSIP. 415864107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6.00 53220000 

18 Nov 04 HARSCO CORP COM 300.000 15,99435 000 15,99435 000 0.00 0.00 
23 Nov 04 CUSIP: 415864107 
Settled IMPERIAL CAPITAL LLC / 12.00 53274500 
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1 
0 Jun 04 HANMI FINL CORP COM 300-000 8,269.50 .000 8,269.50 0.00 0.00 0.00 
15 Jun 04 CUSIP: 410495105 
Settled LIQUIDNET INC / 6 00 27.645000 

1 
4 Jun 04 HANMI FINL CORP COM 100.000 2,630.15 .000 2.630 .15 000 000 0.00 

17 Jun 04 CUSIP: 410495105 
Settled NATIONAL FINANCIAL SERVICES / 1 00 26291500 

14 Jun 04 HANMI FINL CORP COM 100000 2,64300 .000 2,643.00 000 0.00 0.00 
17 Jun 04 CUSIP. 410495105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 26410000 

15 Jun 04 HANMI FINL CORP COM 100000 2,64500 000 2,645.00 0.00 0.00 0.00 
18 Jun 04 CUSIP. 41D495105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 26.430000 

24 Jun 04 HANMI FINL CORP COM 300000 8,137.83 .000 8,137.83 000 0.00 0.00 
29 Jun 04 CUSIP. 410495105 
Settled MORGAN STANLEY & CO INC NEW YORK 27.076100 

1500 

30 Jun 04 HANMI FINL CORP COM 100000 2,89554 .000 2,895.64 0.00 0.00 0.00 
6 Jul 04 CUSIP- 410495105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 28.935400 

13 Dec 04 HANMI FINL CORP COM 2,100000 76,57608 000 76,576 .08 0.00 0.00 0.00 
16 Dec 04 CUSIP: 410495105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 42 00 36444800 

15 Nov 04 HARSCO CORP COM 400.000 20,943 .92 .000 20,94392 000 000 0.00 
18 Nov 04 CUSIP. 415864107 
Settled IMPERIAL CAPITAL LLC / 16 00 52319800 

15 Nov 04 HARSCO CORP COM 1,000.000 52,347 .50 .000 52.34750 000 0.00 000 
18 Nov 04 CUSIP: 415864107 
Settled LIQUIDNET INC / 20 00 52.327500 

17 Nov 04 HARSCO CORP COM 600000 31,963 .68 .000 31,963.68 0.00 000 0.00 
22 Nov 04 CUSIP' 415864107 
Settled IMPERIAL CAPITAL LLC / 24 .00 53232800 



7 Jun 04 HEADWATERS INC COM 600000 14,512 .44 000 14,512 .44 0.00 0.00 0.00 
10 Jun 04 CUSIP. 4221OP102 
Settled WEDBUSH MORGAN SECURITIES, INC / 30 00 24.137400 

8 Jun 04 HEADWATERS INC COM 1,300000 31,486.52 .000 31,486.52 000 0.00 000 
11 Jun 04 CUSIP: 4221OP102 
Settled WEDBUSH MORGAN SECURITIES, INC / 65 00 24.170400 
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30 Nov 04 HARSCO CORP COM 400000 21,331 .20 .000 21,331 .20 0.00 0.00 0.00 
3 Dec 04 CUSIP: 415864107 
Settled BARRINGTON RESEARCH VIA 352 / 20 00 53.278000 

1 
3 Dec 04 HARSCO CORP COM 1,400000 74,991 .98 000 74,991 .98 0.00 0.00 0.00 

16 Dec 04 CUSIP. 415864107 
Settled INVESTMENT TECHNOLOGY GROUP INC 28.00 53.545700 

5 Mar 04 HCC INS HLDGS INC COM 1,500000 51,518.10 .000 51,518.10 0.00 0.00 0.00 
10 Mar 04 CUSIP- 404132102 
Settled -VERITAS SECURITIES / 45 00 34315400 

8 Mar 04 HCC INS HLDGS INC COM 200.000 6,88300 000 6,883.00 0.00 0.00 0.00 
11 Mar 04 CUSIP. 404132102 
Settled LIQUIDNET INC/ 4.00 34395000 

8 Mar 04 HCC INS HLDGS INC COM 1,700.000 58,59577 .000 58,595 .77 0.00 0.00 0.00 
11 Mar 04 CUSIP: 404132102 
Settled VERITAS SECURITIES / 51 .00 34.438100 

9 Mar 04 HCC INS HLDGS INC COM 200000 6.888 .00 .000 6,88800 000 0.00 0.00 
12 Mar 04 CUSIP. 404132102 
Settled LIOUIDNET INC 14 00 34.420000 

9 Mar 04 HCC INS HLDGS INC COM 500.000 17,187 .00 .000 17.187.00 0.00 0.00 0.00 
12 Mar 04 CUSIP: 404132102 
Settled VERITAS SECURITIES / 15 00 34344000 

12 Mar 04 HCC INS HLDGS INC COM 300.000 10,045.11 .000 10,045.11 0.00 0.00 0.00 
17 Mar 04 CUSIP. 404132102 
Settled VERITAS SECURITIES / 9 00 33453700 

4 Jun 04 HEADWATERS INC COM 2,000000 45,962.80 .000 45,96280 000 0.00 0.00 
9 Jun 04 CUSIP. 4221OP102 
Settled WEDBUSH MORGAN SECURITIES, INC 100.00 22.931400 

4 Jun 04 HEADWATERS INC COM 100000 2,29962 .000 2,299.62 0.00 0.00 0.00 
9 Jun 04 CUSIP. 4221OP102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 22976200 
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9 Jun 04 HEADWATERS INC COM 100.000 2,42350 .000 2,423 .50 0 .00 0 .00 000 
14 Jun 04 CUSIP* 4221OP102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 24.215000 

9 Jun 04 HEADWATERS [NO COM 700000 16,974 .16 .000 16,974 .16 0.00 0.00 000 
14 Jun 04 CUSIP. 42210PI 02 
Settled WEDBUSH MORGAN SECURITIES, INC / 35 00 24198800 

15 Jun 04 HEADWATERS INC COM 600000 14,589 .00 .000 14,589 .00 0.00 0.00 0.00 
18 Jun 04 CUSIP: 4221OP102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 .00 24 .295000 

1 
5 Jun 04 HEADWATERS INC COM 1,100.000 27,026 .78 .000 27,026.78 0.00 0.00 0.00 
18 Jun 04 CUSIP. 4221OP102 
Settled WEDBUSH MORGAN SECURITIES, INC / 55 .00 24519800 

22 Jul 04 HEALTHCARE RLTY TR 3,200.000 116,160.00 .000 116,16000 0.00 0.00 0.00 
28 Jul 04 CUSIP: 421946104 
Settled LEGG MASON WOOD WALKER INC 36.300000 

27 May 04 HIBBETT SPORTING GOODS INC COM 100000 - 2,579.17 .000 2,57917 0.00 0.00 000 
2 Jun 04 CUSIP. 428565105 
Settled WELLS FARGO SECURITIES LLC / 5.00 25.741700 

28 May 04 HIBBETT SPORTING GOODS INC COM 100.000 2,586.28 000 2,58628 0.00 0.00 0.00 
3 Jun 04 CUSIP, 428565105 
Settled WELLS FARGO SECURITIES LLC / 5.00 25812800 

1 Jun 04 HIBBETT SPORTING GOODS INC COM 100000 2,668.70 000 2,668.70 0.00 0.00 0.00 
4 Jun 04 CUSIP. 428565105 
Settled WELLS FARGO SECURITIES LLC / 5 00 26.637000 

21 Jul 04 HIBBETT SPORTING GOODS INC COM 1,300000 23,564 .58 .000 23,56458 0.00 0.00 0.00 
26 Jul 04 CUSIP. 428565105 
Settled FIRST CLEARING LLC / 65 .00 18.076600 

28 Sep 04 HIBBETT SPORTING GOODS INC COM 1,200000 24,136.20 .000 24,136.20 0.00 0.00 0.00 
I Oct 04 CUSIP, 428565105 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 20.063SOO 

6000 

30 Sep 04 HIBBETT SPORTING GOODS INC COM 600000 12,382 .44 000 12,382 .44 0.00 0.00 0.00 
5 Oct 04 CUSIP. 428565105 
Settled MORGAN KEEGAN AND COMPANY 130.00 20.587400 

13 Dec 04 HIBBETT SPORTING GOODS INC COM 2.800 .000 71 .350 .72 .000 71,350 .72 0.00 0.00 0.00 
16 Dec 04 CUSIP. 428565105 
Settled INVESTMENT TECHNOLOGY GROUP [NO / 56 00 25,462400 
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13 Sep 04 IDEX CORP COM 800000 26,775.84 .000 26,77584 000 0.00 0.00 
16 Sep 04 CUSIP: 45167R104 
Settled FACTSET DATA SYSTEMS / 40.00 33.419800 

14 Sep 04 IDEX CORP COM 800000 26,737.76 .000 26,737 .76 0.00 0.00 000 
17 Sep 04 CUSIP: 45167R104 
Settled FACTSET DATA SYSTEMS / 40.00 33372200 

15 Sep 04 IDEX CORP COM 1,200.000 40,95264 .000 40,952 .64 0.00 0.00 0.00 
20 Sep 04 CUSIP. 45167PI104 
Settled FACTSET DATA SYSTEMS / 60 .00 34077200 

16 Sep 04 IDEX CORP COM 1,600.000 56,06384 .000 56,06384 0.00 0.00 0.00 
21 Sep 04 CUSIP. 45167RID4 
Settled FACTSET DATA SYSTEMS / 80 .00 34 .989900 

13 Dec 04 IDEX CORP COM 1,900.000 76,579 .50 .000 76.579 .50 0.00 0.00 0.00 
16 Dec 04 CUSIP: 45167R104 
Settled INVESTMENT TECHNOLOGY GROUP INC 38 00 40.285000 
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26 Oct 04 HOT TOPIC INC COM 1,200 .000 23,11716 .000 23,117.16 0 .00 0.00 0 .00 
29 Oct 04 CUSIP. 441339108 
Settled BEAR, STEARNS, SECURITIES CORP 60 00 19214300 

27 Oct 04 HOT TOPIC INC COM 2,700.000 53,96220 .000 53,962 .20 0.00 0.00 0.00 
1 Nov 04 CUSIP. 441339108 
Settled PIPER JAFFRAY INC / 135 00 19.936000 

29 Oct 04 HOT TOPIC INC COM 2,100000 43,15332 .000 43 .153 .32 0.00 0.00 0.00 
3 Nov 04 CUSIP: 441339108 
Settled BEAR, STEARNS, SECURITIES CORP 105.00 20.499200 

29 Oct 04 HOT TOPIC INC COM 100.000 2,071 38 .000 2,071 .38 0.00 0.00 0.00 
3 Nov 04 CUSIP: 441339108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 20.693800 

1 Nov 04 HOT TOPIC INC COM 700.000 14,15750 .000 14,157.50 0.00 0.00 0.00 
4 Nov 04 CUSIP' 441339108 
Settled BEAR, STEARNS, SECURITIES CORP / 35 .00 20.175000 

2 Nov 04 HOT TOPIC INC COM 700,000 14,464 .31 000 14,464.31 0.00 000 0.00 
5 Nov 04 CUSIP: 441339108 
Settled BEAR, STEARNS, SECURITIES CORP / 35 .00 20.613300 

13 Dec 04 HOT TOPIC INC COM 2,600000 40,92400 .000 40,924.00 0.00 0.00 0.00 
16 Dec 04 CUSIP: 441339108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 52 00 15.720000 



Equities 

1 
3 Dec 04 IMMUCOR INC COM STK 2,000 .000 67,561 00 000 67,56100 000 0 .00 0 .00 
16 Dec 04 CUSIP . 452526106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 40 00 33.760500 

13 Sep 04 INSIGHT ENTERPRISES INC COM 600.000 13,53344 000 13,M 44 000 0.00 0.00 

16 Sep 04 CUSIP. 45765UI03 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 16.866800 

USA / 40 00 

14 Sep 04 INSIGHT ENTERPRISES INC COM 600.000 10,054 .92 .000 10,05492 0.00 0.00 000 

17 Sep 04 CUSIP 45765U103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 00 16.738200 

14 Sep 04 INSIGHT ENTERPRISES INC COM 1,200000 20,168 .88 000 20,16888 000 0.00 0.00 

17 Sep 04 CUSIP' 45765U103 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 16 .757400 

USA / 60 00 

15 Sep 04 INSIGHT ENTERPRISES INC COM 900000 14,958 .09 .000 14,958 .09 000 0.00 0.00 

20 Sep 04 CUSIP. 45765U103 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 16 .570100 

USA 1 45 00 

15 Sep 04 INSIGHT ENTERPRISES INC COM 800000 13,227.52 .000 13,227.52 0.00 000 0.00 

20 Sep 04 CUSIP: 45765U103 
Settled INVESTMENT TECHNOLOGY GROUP INC 116 00 16514400 

13 Oct 04 INSIGHT ENTERPRISES INC COM 100.000 1 .749 .00 .000 1,74900 0.00 000 0.00 

18 Oct 04 CUSIP. 4576SU103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 17.470000 

13 Oct 04 INSIGHT ENTERPRISES INC COM 700.000 12,28066 000 12,280.66 0.00 0.00 0.00 

18 Oct 04 CUSIP. 45765U103 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 17.493800 

USA / 35 .00 

13 Oct 04 INSIGHT ENTERPRISES INC COM 800000 14,052 .40 000 14,052.40 0.00 0.00 0.00 

18 Oct 04 CUSIP: 45765UI03 
Settled LIQUIDNET INC / 16 00 17545500 

14 Oct 04 INSIGHT ENTERPRISES INC COM 800.000 13,88088 000 13,880.88 0.00 0.00 0.00 

19 Oct 04 CUSIP 45765U103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 17.301100 

USA / 40 00 
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19 Oct 04 INSIGHT ENTERPRISES INC COM 800 .000 14,16000 .000 14,160.00 0 .00 0.00 000 
22 Oct 04 CUSIP' 45765U103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 17650000 

USA / 40 00 

22 Oct 04 INSIGHT ENTERPRISES INC COM 300.000 5,22423 .000 5.224.23 0.00 0.00 0.00 
27 Oct 04 CUSIP. 45765U103 
Settled WEEDEN AND & CO / 15 .00 17364100 

22 Oct 04 INSIGHT ENTERPRISES INC COM 800.000 13,83200 000 13,832.00 000 0.00 0.00 
27 Oct 04 CUSIP. 45765UI03 
Settled LIQUIDNET INC / 16.00 17.270000 

13 Dec 04 INSIGHT ENTERPRISES INC COM 3,700000 70,85130 .000 70,851 .30 000 0.00 0.00 
16 Dec 04 CUSIP. 45765UI03 
Settled INVESTMENT TECHNOLOGY GROUP INC 74.00 19129000 

28 Oct 04 INTERNET SEC SYS INC COM 1,300000 26,04550 .000 26,045 .50 0.00 0.00 0.00 
2 Nov 04 CUSIP. 4606OX107 
Settled LIQUIDNET INC / 26 .00 20015000 

28 Oct 04 INTERNET SEC SYS INC COM 1,400000 28,049 .00 .000 28,049 .00 000 0.00 0.00 
2 Nov 04 CUSIP* 4606OX107 
Settled INVESTMENT TECHNOLOGY GROUP INC 28 00 20.015000 

13 Dec 04 INTERNET SEC SYS INC COM 1,100000 26,42200 000 26,422 .00 0.00 0.00 000 
16 Dec 04 CUSIP 4606OX107 
Settled INVESTMENT TECHNOLOGY GROUP INC 22.00 24000000 

16 Mar 04 J JILL GROUP INC COM 800.000 14,33200 000 14,332 .00 0.00 0.00 000 
19 Mar 04 CUSIP 466189107 
Settled LIQUIDNET INC / 16 00 17 .895000 

16 Mar 04 J JILL GROUP INC COM 1,800.000 32,67216 .000 32,672.16 0.00 0.00 0.00 
19 Mar 04 CUSIP 466189107 
Settled WEDBUSH MORGAN SECURITIES, INC 90 .00 18 .101200 

16 Mar 04 J JILL GROUP INC COM 200000 3,52058 000 3,52058 000 000 0.00 
19 Mar 04 CUSIP: 466189107 
Settled SANDERS MORRIS MUNDY / 10 .00 17552900 

17 Mar 04 J JILL GROUP INC COM 400000 7,514.00 .000 7,514.00 000 000 0.00 
22 Mar 04 CUSIP- 466189107 
Settled LIQUIDNET INC / 8 00 18765000 

17 Mar 04 J JILL GROUP INC COM 400000 7,612.40 000 7,61240 000 0.00 000 
22 Mar 04 CUSIP. 466189107 
Settled WEDBUSH MORGAN SECURITIES, INC / 20 .00 18981000 
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18 Mar 04 J JILL GROUP INC COM 2,000 .000 38,038 .80 .000 38,038 .80 0.00 000 0 .00 
23 Mar 04 CUSIP. 466189107 
Settled LIQUIDNET INC/ 40 00 18.999400 

19 Mar 04 J JILL GROUP INC COM 600000 11,514 .00 .000 11,51400 0.00 0.00 0.00 
24 Mar 04 CUSIP: 466189107 
Settled LIQUIDNET INC / 12 .00 19.170000 

23 Mar 04 J JILL GROUP INC COM 1.300.000 25,11600 .000 25,116.00 000 0.00 000 
26 Mar 04 CUSIP: 466189107 
Settled LIQUI DNET INC / 26 00 19 .300000 

23 Mar 04 J JILL GROUP INC COM 300.000 5,75250 .000 5,752.50 0.00 0.00 0.00 
26 Mar 04 CUSIP: 466189107 
Settled INVESTMENT TECHNOLOGY GROUP INC 6.00 19 .155000 

28 May 04 JACK IN BOX INC COM 400.000 11,27784 .000 11,277 .84 0.00 0.00 0.00 
3 Jun 04 CUSIP: 466367109 
Settled FACTSET DATA SYSTEMS / 20 00 28.144600 

1 Jun 04 JACK IN BOX INC COM 1,200.000 33,789 .72 .000 33,789.72 0.00 0.00 0.00 
4 Jun 04 CUSIP: 466367109 
Settled FACTSET DATA SYSTEMS / 60 .00 28.108100 

2 Jun 04 JACK IN BOX INC COM 800.000 22.776 .64 .000 22.776.64 000 0.00 0.00 
7 Jun 04 CUSIP* 466367109 
Settled FACTSET DATA SYSTEMS / 40 00 28.420800 

3 Jun 04 JACK IN BOX INC COM 400.000 11,416.96 .000 11,416 .96 0.00 0.00 0.00 
8 Jun 04 CUSIP 466367109 
Settled FACTSET DATA SYSTEMS / 20 00 28.492400 

3 Jun 04 JACK IN BOX INC COM 300.000 8,583.00 000 8,583.00 000 0.00 0.00 
8 Jun 04 CUSIP: 466367109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 28.590000 

4 Jun 04 JACK IN BOX INC COM 100000 2,888.50 .000 2,888.50 0.00 0.00 0.00 
9 Jun 04 CUSIP: 466367109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 28.865000 

7 Jun 04 JACK IN BOX INC COM 600.000 17,531 .58 .000 17,531 .58 000 0.00 000 
10 Jun 04 CUSIP: 466367109 
Settled FACTSET DATA SYSTEMS / 30 00 29.169300 

8 Jun 04 JACK IN BOX INC COM 600000 17,76444 coo 17.764 .44 0.00 0.00 0.00 
11 Jun 04 CUSIP* 466367109 
Settled FACTSET DATA SYSTEMS / 30.00 29557400 
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9 Jun 04 JACK IN BOX INC COM 600000 17,76048 .000 17,76048 0.00 0.00 0 .00 
14 Jun 04 CUSIP : 466367109 
Settled FACTSET DATA SYSTEMS / 30 00 29 .550800 

1 
0 Jun 04 JACK IN BOX INC COM 300.000 8,849.43 .000 8,849.43 0.00 0.00 0.00 

15 Jun 04 CUSIP: 466367109 
Settled FACTSET DATA SYSTEMS / 15 00 29.448100 

13 Dec 04 JACK IN BOX INC COM 1,800000 68,940 .00 000 68,940 .00 0.00 0.00 0.00 
16 Dec 04 CUSIP: 466367109 
Settled INVESTMENT TECHNOLOGY GROUP INC 36 00 38.280000 

23 Apr 04 JLG INDS INC COM 2.400 .000 37,96488 .000 37,96488 0.00 0.00 0.00 
28 Apr 04 CUSIP. 466210101 
Settled WEEDEN AND & CO / 120 00 15.768700 

26 Apr 04 JLG INDS INC COM 2,500.000 39,68800 000 39,688.00 0.00 0.00 000 
29 Apr 04 CUSIP 466210101 
Settled WEEDEN AND & CO / 125 00 15.825200 

23 Apr 04 KAYDON CORP COM 700000 20,316 .38 .000 20,316 .38 0.00 0.00 0.00 
28 Apr 04 CUSIP. 486587108 
Settled JONES & ASSOCIATES / 28 00 28983400 

26 Apr 04 KAYDON CORP COM 800000 23,296 .32 .000 23,296 .32 0.00 0.00 000 
29 Apr 04 CUSIP. 486587108 
Settled JONES & ASSOCIATES / 32.00 29.080400 

27 Apr 04 KAYDON CORP COM 1,100000 32,07919 .000 32.079 .19 000 000 0.00 
30 Apr 04 CUSIP. 486587108 
Settled JONES & ASSOCIATES / 44 00 29.122900 

18 Jun 04 KAYDON CORP COM 600000 17,541 .00 .000 17.541 .00 000 0.00 0.00 
23 Jun 04 CUSIP. 486587108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 00 29215000 

21 Jun 04 KAYDON CORP COM 100.000 2,901 .50 .000 2,901 .50 0.00 0.00 000 
24 Jun 04 CUSIP, 486587108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 28995000 

22 Jun 04 KAYDON CORP COM 600.000 17,53032 .000 17,530 .32 0.00 0.00 0.00 
25 Jun 04 CUSIP. 486587108 
Settled PETRIE PARKMAN & CO / 30.00 29.167200 

25 Feb 04 KEY ENERGY SVCS INC 700.000 9,033.50 .000 9,033.50 0.00 0.00 0.00 
1 Mar 04 CUSIP. 492914106 
Settled LIQUIDNET INC / 14 .00 12885000 
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25 Feb 04 KEY ENERGY SVCS INC 1,100.000 14,426.50 .000 14,42650 0.00 0.00 0.00 

1 Mar 04 CUSIP, 492914106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 22 .00 13 .095000 

25 Feb 04 KEY ENERGY SVCS INC 5.400 .000 70,381 .98 .000 70,381 .98 0.00 0.00 0.00 

1 Mar 04 CUSIP: 492914106 
Settled HOWARD, WEIL, DIV LEGG MASOM / 270.00 12 .983700 

26 Feb 04 KEY ENERGY SVCS INC 
- 

3,300000 44,305.47 .000 44,30547 0.00 0.00 0.00 

2 Mar 04 CUSIP. 492914106 
Settled HOWARD, WEIL. DIV LEGG MASON\ / 165 00 13 .375900 

27 Feb 04 KEY ENERGY SVCS INC 
- 
800000 10,77160 .000 10,771 .60 0.00 0.00 0.00 

3 Mar 04 CUSIP. 492914106 
Settled HOWARD, WEIL, DIV LEGG MASON\ / 40 00 13414500 

20 Doc 04 KINDRED HEALTHCARE INC COM STK 200000 5.59500 .000 5,595.00 0.00 0.00 0.00 

23 Doc 04 CUSIP. 494580103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 27.955000 

20 Dec 04 KINDRED HEALTHCARE INC COM STK 1,500000 42,042.60 .000 42,042 .60 0.00 000 0.00 

23 Dec 04 CUSIP* 494580103 
Settled MORGAN STANLEY & CO INC. NEW YORK 27.978400 

75.00 

21 Doc 04 KINDRED HEALTHCARE INC COM STK 800.000 22,612.00 .000 22,612 .00 0.00 0.00 0.00 

27 Dec 04 CUSIP: 494580103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 16 .00 28.245000 

21 Doc 04 KINDRED HEALTHCARE INC COM STK 300000 8,568.00 .000 8,568.00 0.00 0.00 0.00 

27 Dec 04 CUSIP: 494580103 
Settled MORGAN STANLEY & CO INC. NEW YORK 28.510000 

15.00 

22 Dec 04 KINDRED HEALTHCARE INC COM STK 1,300.000 37 .982 .23 .000 37,98223 0.00 0.00 0.00 

28 Dec 04 CUSIP. 494580103 
Settled VERITAS SECURITIES / 39 00 29.187100 

22 Dec 04 KINDRED HEALTHCARE INC COM STK 100000 2,89602 .000 2,896.02 0.00 0.00 0.00 

28 Dec 04 CUSIP 494580103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 28940200 

23 Dec 04 KINDRED HEALTHCARE INC COM STK 700.000 20,50566 .000 20,50566 0.00 000 0.00 

29 Dec 04 CUSIP. 494580103 
Settled VERITAS SECURITIES / 21 00 29263800 
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30 Jan 04 K2 INC COM 300.000 5,370.00 .000 5,370.00 0.00 0.00 0.00 
4 Fab 04 CUSIP* 482732104 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 17 .850000 

1500 

30 Jan 04 K2 INC COM 200.000 3,575.00 .000 3.57500 0.00 0.00 0.00 
4 Feb 04 CUSIP: 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 17.855000 
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23 Dec 04 KINDRED HEALTHCARE INC COM STK 200000 5,87016 000 5,870.16 0.00 0 .00 0.00 
29 Dec 04 CUSIP' 494580103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 29.330800 

27 Dec 04 KINDRED HEALTHCARE INC COM STK 300000 8,778.00 .000 8,778.00 0.00 000 0.00 
30 Dec 04 CUSIP 494580103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 29240000 

28 Dec 04 KINDRED HEALTHCARE INC COM STK 100.000 2,92300 000 2,92300 000 0.00 0.00 
31 Dec 04 CUSIP 494580103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 29210000 

30 Dec 04 KINDRED HEALTHCARE INC COM STK 100000 2,97702 000 2,97702 000 0.00 0.00 
4 Jan 05 CUSIP. 494580103 
Pending INVESTMENT TECHNOLOGY GROUP INC / 2.00 29.750200 

31 Dec 04 KINDRED HEALTHCARE INC COM STK 200,000 5,95836 .000 5,95836 0.00 0.00 0.00 
5 Jan 05 CUSIP* 494580103 
Pending VERITAS SECURITIES / 6 00 29,761800 

28 Jan 04 K2 INC COM 300.000 5,346.48 .000 5,34648 0.00 000 000 
2 Fab 04 CUSIP: 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 17 .801600 

28 Jan 04 K2 INC COM 3,700.000 67,85985 .000 67,85985 000 0.00 0.00 
2 Feb 04 CUSIP: 482732104 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES / 18 .290500 

18500 

29 Jan 04 K2 INC COM 800.000 14,36760 .000 14,367 .60 0.00 0.00 0.00 
3 Feb 04 CUSIP, 482732104 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES / 17909500 

4000 

29 Jan 04 K2 INC COM 500.000 9,062.00 .000 9,062.00 0.00 0.00 0.00 
3 Feb 04 CUSIP: 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10.00 18 .104000 
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2 Fab 04 K2 INC COM 300000 5,301 .00 .000 5,301 .00 0.00 000 0 .00 
5 Feb 04 CUSIP . 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 17.650000 

2 Feb 04 K2 INC COM 400,000 7,074.52 .000 7,074.52 0.00 0.00 0.00 
5 Feb 04 CUSIP. 482732104 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES / 17636300 

2000 

9 Feb 04 K2 INC COM 1,800000 31,479 .12 000 31,47912 000 0.00 0.00 
12 Feb 04 CUSIP. 482732104 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES / 17 .438400 

90 .00 

11 Feb 04 K2 INC COM 1,200.000 21,648 .12 000 21,648 .12 0.00 0.00 0.00 
17 Fab 04 CUSIP. 482732104 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES / 17990100 

6000 

11 Feb 04 K2 INC COM 200.000 3,598.00 000 3,59800 000 000 0.00 
17 Feb 04 CUSIP'482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 17.970000 

31 Mar 04 K2 INC COM 2,000000 31,991 .40 000 31,991 .40 0.00 0.00 000 
5 Apr 04 CUSIP: 482732104 
Settled JEFFERI ES & COMPANY / 100 00 15945700 

13 Dec 04 LAUREATE ED INC COM 1,700.000 72,74538 .000 72,74538 0.00 000 0.00 
16 Dec 04 CUSIP* 518613104 
Settled INVESTMENT TECHNOLOGY GROUP INC 34.00 42.771400 

6 Apr 04 LEAPFROG ENTERPRISES INC CL A 500000 10,27300 .000 10,273 .00 0.00 000 0.00 
12 Apr 04 CUSIP: 52186N106 
Settled FACTSET DATA SYSTEMS / 25 00 20496000 

7 Apr 04 LEAPFROG ENTERPRISES INC CL A 1,700.000 34,533 .97 000 34,53397 0.00 0.00 0.00 
13 Apr 04 CUSIP. 52186N106 
Settled FACTSET DATA SYSTEMS / 85 .00 20264100 

8 Apr 04 LEAPFROG ENTERPRISES INC CL A 500.000 10,381 .25 000 10,38125 000 0.00 0.00 
14 Apr 04 CUSIP. 52186N106 
Settled FACTSET DATA SYSTEMS / 25 .00 20712500 

13 Apr 04 LEAPFROG ENTERPRISES INC CL A 300000 6,636.00 .000 6,63600 0.00 0.00 0.00 
16 Apr 04 CUSIP, 52186N106 
Settled LIQUIDNET INC / 6.00 22.100000 
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13 Doc 04 LIFEPOINT HOSPS INC COM ISIN 1,700000 60,116 .93 .000 60,116 .93 0.00 000 0.00 
16 Dec 04 US5321191-1098 
Settled CUSIP. 5321 91-1 09 35342900 

INVESTMENT TECHNOLOGY GF40UP INC / 34 .00 

6 Feb 04 MACROMEDIA INC COM 2,900.000 56,595 .53 .000 56,595.53 0.00 0.00 000 
11 Feb 04 CUSIP. 556100105 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 19465700 

145.00 

9 Feb 04 MACROMEDIA INC COM 3,500.000 69,17365 .000 69,173.65 0.00 0.00 0.00 
12 Feb 04 CUSIP- 556100105 
Settled PIPER JAFFRAY INC / 175,00 19713900 
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13 Apr 04 LEAPFROG ENTERPRISES INC CIL A 700.000 15,62309 .000 15,623.09 0.00 0.00 0.00 
16 Apr 04 CUSIP, 52186N106 
Settled FACTSET DATA SYSTEMS / 35 .00 22268700 

23 Apr 04 LEAPFROG ENTERPRISES INC CIL A 400000 9,22200 .000 9,222.00 0.00 0.00 0.00 
28 Apr 04 CUSIP, 52186N106 
Settled INVESTMENT TECHNOLOGY GROUP INC 8.00 23 .035000 

23 Apr 04 LEAPFROG ENTERPRISES INC CL A 2,500000 57,700 .50 .000 57,700SO 0.00 0.00 0.00 
28 Apr 04 CUSIP. 52186NI06 
Settled IMPERIAL CAPITAL LLC / 100 00 23.040200 

13 Dec 04 LEGG MASON INC COM 1,100000 78,20505 000 78,205 .05 0.00 000 000 
16 Dec 04 CUSIP. 524901105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 22 .00 71,075500 

14 Dec 04 LEGG MASON INC COM 900.000 64,893 .24 .000 64,893 .24 000 0.00 0.00 
17 Dec 04 CUSIP. 524901105 
Settled MIDWEST RESEARCH SECURITIES / 45.00 72.053600 

3 May 04 LIFEPOINT HOSPS INC COM ISIN 2,000.000 73,64780 .000 73,647.80 0.00 000 000 
6 May 04 US532191-1098 
Settled CUSIP: 5321191-109 36.773900 

FIRST CLEARING LLC / 100 00 

16 Aug 04 LIFEPOINT HOSPS INC COM ]SIN 2,200.000 - 61,11402 000 61,114.02 000 0.00 0.00 
19 Aug 04 USS3219LI098 
Settled CUSIP. 5321191-109 27.729100 

MERRILL LYNCH PIERCE FENNER & SMITH 
110.00 



Equities 

9 Feb 04 MACROMEDIA INC COM 1,000000 - 19,71390 .000 19,71390 000 0 .00 0 .00 
12 Feb 04 CUSIP. 556100105 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 19 .663900 

50 .00 

13 Feb 04 MACROMEDIA INC COM 1,900000 38,590 .71 000 38,590.71 0.00 0.00 0.00 

19 Feb 04 CUSIP. 556100105 
Settled PIPER JAFFRAY INC 195.00 20260900 

13 Feb 04 MACROMEDIA INC COM 600000 12,53100 000 12 .531 .00 000 0.00 0.00 

19 Feb 04 CUSIP' 556100105 
Settled INVESTMENT TECHNOLOGY GROUP INC 12 .00 20865000 

17 Feb 04 MACROMEDIA INC COM 1,100000 22,64097 .000 22.64097 000 0.00 0.00 

20 Feb 04 CUSIP- 556100105 
Settled PIPER JAFFRAY INC / 55.00 20532700 

4 May 04 MACROMEDIA INC COM 800.000 17,645 .12 .000 17,645.12 0.00 0.00 0.00 

7 May 04 CUSIP 556100105 
Settled PIPER JAFFRAY INC / 40 00 22.006400 

4 May 04 MACROMEDIA INC COM 2,600000 57,32272 .000 57,322.72 0.00 0.00 0.00 

7 May 04 CUSIP. 556100105 
Settled J.P. MORGAN SECURITIES INC 130 00 21 .997200 

13 May 04 MACROMEDIA INC COM 1,400.000 32,64800 000 32,648.00 0.00 0.00 0.00 

18 May 04 CUSIP. 556100105 
Settled LIQUIDNET INC / 28 00 23300000 

13 Sep 04 MACROMEDIA INC COM 700.000 14,005 .39 .000 14,005.39 0.00 000 0.00 

16 Sep 04 CUSIP. 556100105 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 19957700 

USA 135 00 

13 Sep 04 MACROMEDIA INC COM 100.000 1,992.50 .000 1,992.50 0.00 0.00 0.00 

16 Sep 04 CUSIP: 556100105 
Settled LIQUIDNET INC / 2 00 19 .905000 

13 Dec 04 MACROMEDIA INC COM 2,400.000 72,696 .00 .000 72,696.00 0.00 0.00 0.00 

16 Dec 04 CUSIP: 556100105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 48 .00 30.270000 

27 OctO4 MACROVISION CORP COM 2,200.000 60,640 .80 .000 60,640.80 0.00 0.00 0.00 
1 Nov 04 CUSIP: 555904101 
Settled THOMAS WEISEL PARTNERS LLC 1110 00 27.514000 
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27 Oct 04 MAGUIRE PPTYS INC COM 1,900.000 49,330.84 .000 49,330.114 0.00 0.00 0.00 
I Nov 04 CUSIP: 559775101 
Settled JONES & ASSOCIATES / 76 .00 25923600 

29 Oct 04 MAGUIRE PPTYS INC COM 200.000 5,17790 000 5,177.90 0.00 0.00 0.00 
3 Nov 04 CUSIP: 559T75101 
Settled JONES & ASSOCIATES / 8.00 25849500 

1 Nov 04 MAGUIRE PPTYS INC COM 200.000 5,205.98 .000 5,205.98 0.00 0.00 0.00 
4 Nov 04 CUSIP. 559775101 
Settled JONES & ASSOCIATES 18.00 25989900 

13 Dec 04 MAGUIRE PPTYS INC COM 2,600000 70,88094 .000 70,880.94 0.00 0.00 0.00 
16 Dec 04 CUSIP. 559775101 
Settled INVESTMENT TECHNOLOGY GROUP INC 52 00 27241900 
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27 Oct 04 MACROVISION CORP COM 600 .000 16,779 .00 .000 16,77900 0 .00 0.00 0.00 
I Nov 04 CUSIP: 555904101 
Settled LIOUIDNET INC / 12 00 27.945000 

1 
3 Dec 04 MACROVISION CORP COM 1,100.000 29,612 .00 .000 29.612.00 0.00 0.00 000 
16 Dec 04 CUSIP: 555904101 
Settled INVESTMENT TECHNOLOGY GROUP INC / 22.00 26.900000 

18 Oct 04 MAGUIRE PPTYS INC COM 900.000 22,229.28 .000 22,229.28 0.00 0.00 0.00 
21 Oct 04 CUSIP' 559775101 
Settled SCOTT & STRINGFELLOW INVESTMENT / 45 00 24.649200 

19 Oct 04 MAGUIRE PPTYS INC COM 1,400.000 34.94806 .000 34,948 .06 0.00 0.00 0.00 
22 Oct 04 CUSIP. 559775101 
Settled SCOTT & STRINGFELLOW INVESTMENT / 70 .00 24.912900 

20 Oct 04 MAGUIRE PPTYS INC COM 400.000 9.858 .44 000 9.858 .44 000 0.00 0.00 
25 Oct 04 CUSIP' 559775101 
Settled SCOTT & STRINGFELLOW INVESTMENT / 20.00 24.596100 

25 Oct 04 MAGUIRE PPTYS INC COM 300000 7,628.73 000 7,62873 0.00 0.00 0.00 
28 Oct 04 CUSIP. 559775101 
Settled NATIONAL FINANCIAL SERVICES / 3 00 25.419100 

26 Oct 04 MAGUIRE PPTYS INC COM 600000 15,306 .96 .000 15,306.96 0.00 0.00 0.00 
29 Oct 04 CUSIP. 559775101 
Settled NATIONAL FINANCIAL SERVICES / 6.00 25.501600 

27 Oct 04 MAGUIRE PPTYS INC COM 100.000 2,607.50 000 2.607.50 0.00 0.00 0.00 
I Nov 04 CUSIP: 559775101 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 26.055000 



23 Aug 04 MEN S WEARHOUSE INC COMMOM 1,000000 27,805-30 .000 27,80530 000 0.00 0.00 
26 Aug 04 CUSIP: 587118100 
Settled VERITAS SECURITIES / 30 .00 27775300 

13 Dec 04 MEN S WEARHOUSE INC COMMOM 2,000000 65,052.00 .000 65 .052 .00 0.00 0.00 0.00 
16 Dec 04 CUSIP: 587118100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 40 00 32.506000 

16 Mar 04 MENTOR CORP COM 3,400.000 101,52400 .000 101,524.00 0.00 0.00 0.00 
19 Mar 04 CUSIP. 587188103 
Settled LAZARD FRERES & CO. / 170.00 29810000 
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13 Dec 04 MCCLATCHY CO CL A 1,300000 92,08901 .000 92,089 .01 0.00 0.00 0.00 
16 Dec 04 CUSIP. 579489105 
Settled- INVESTMENT TECHNOLOGY GROUP INC 26 00 70817700 

15 Dec 04 MEMO ELECTR MATLS INC COM 5,200.000 62,17432 .000 62 .174 .32 0.00 0.00 000 
20 Dec 04 CUSIP. 552715104 
Settled SIDOTI & COMPANY LLC / 260 00 11906600 

16 Dec 04 MEMO ELECTR MATILS INC COM 7,300000 86,252A2 .000 86,252 .42 0.00 0.00 0.00 
21 Dec 04 OUSIP. 552715104 
Settled SIDOTI & COMPANY LLC / 365.00 11 .765400 

16 Dec 04 MEMO ELECTR MATLS INC COM 100.000 1,164.50 .000 1,164.50 0.00 0.00 0.00 
21 Dec 04 CUSIP: 552715104 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 11 .625000 

17 Dec 04 MEMO ELECTR MATLS INC COM 1,500.000 17,645.70 .000 17,64S.70 000 0.00 0.00 
22 Dec 04 CUSIP' 552715104 
Settled SIDOTI & COMPANY LLC / 75 .00 11 .713800 

20 Dec 04 MEMO ELECTR MATLS INC COM 2,800000 32,41084 .000 32,41084 0.00 0.00 0.00 
23 Dec 04 CUSIP. 552715104 
Settled SIDOTI & COMPANY U-C / 140 00 11525300 

21 Dec 04 MEMO ELECTR MATILS INC COM 2,900000 34,25306 000 34,25306 0.00 0.00 0.00 
27 Dec 04 CUSIP. 552715104 
Settled SIDOTI & COMPANY U-C / 145.00 11 .761400 

19 Aug 04 MEN S WEARHOUSE INC COMMOM 2,200.000 61,688 .00 000 61,688 .00 0.00 0.00 0.00 
24 Aug 04 CUSIP. 587118100 
Settled LIQUIDNET INC / 44 00 28020000 

20 Aug 04 MEN S WEARHOUSE INC COMMOM 1,700.000 47,221 .41 .000 47,221 .41 0.00 0.00 0.00 
25 Aug 04 CUSIP, 587118100 
Settled VERITAS SECURITIES / 51 .00 27747300 



21 Sep 04 MICROS SYS INC COM 200.000 10,108 .14 .000 10,108 .14 0.00 0.00 0.00 
24 Sep 04 CUSIP. 594901100 
Settled NATIONAL FINANCIAL SERVICES / 2.00 50530700 

23 Nov 04 MICROS SYS INC COM SOO.000 35,681 .95 .000 35,681 .95 0.00 0.00 0.00 
29 Nov 04 CUSIP: 594901 100 
Settled FIRST ALBANY CORPORATION / 25 00 71 .313900 
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1 
6 Mar 04 MENTOR CORP COM 200000 - 5,958 .00 .000 5,958 .00 000 0 .00 0.00 
19 Mar 04 CUSIP 587188103 Settled 

INVESTMENT TECHNOLOGY GROUP INC 1 4.00 29.770000 

17 Mar 04 MENTOR CORP COM 1,200000 36,56160 .000 36,561 .60 000 0.00 0.00 
22 Mar 04 CLISIP. 587188103 
Settled LAZARD FRERES & CO . / 60 00 30.418000 

14 Sep 04 MICROS SYS INC COM 200000 10,197.14 000 10,197.14 0.00 0.00 0.00 
17 Sep 04 CUSIP. 594901100 
Settled FERRIS BAKER WATTS, INC / 10 00 50.935700 

15 Sep 04 MICROS SYS INC COM 200000 10,304.04 .000 10,30404 0.00 0.00 0.00 
20 Sep 04 CUSIP: 594901 100 
Settled FERRIS BAKER WATTS, INC / 10 00 51470200 

16 Sep 04 MICROS SYS INC COM 100.000 5,161 .22 .000 5,161 .22 000 0.00 0.00 
21 Sep 04 CUSIP: 594901 100 
Settled NATIONAL FINANCIAL SERVICES / 1.00 51 .602200 

16 Sep 04 MICROS SYS INC COM 200.000 10,354 .00 .000 10,354 .00 000 0.00 0.00 
21 Sep 04 CUSIP: 594901 100 
Settled LIQUIDNET INC /4.00 51 .750000 

17 Sep 04 MICROS SYS INC COM 300000 15,303 .03 000 15,303 .03 0.00 0.00 0.00 
22 Sep 04 CUSIP, 594901 100 
Settled NATIONAL FINANCIAL SERVICES 3 00 51 .000100 

20 Sep 04 MICROS SYS INC COM 1,300.000 66,287.00 000 66,287.00 0.00 0.00 0.00 
23 Sep 04 CUSIP: 594901 100 
Settled LIQUIDNET INC 126.00 50970000 

20 Sep 04 MICROS SYS INC COM 100.000 5,091 .98 .000 5,091.98 0.00 0.00 0.00 
23 Sep 04 CUSIP: 594901100 
Settled NATIONAL FINANCIAL SERVICES 1.00 50.909800 

21 Sep 04 MICROS SYS INC COM 200.000 10,131 .00 .000 10,131 .00 000 0.00 0.00 
24 Sep 04 CUSIP: 594901 100 
Settled LIQUIDNET INC 14 00 50.635000 



24 Nov 04 MICROS SYS INC COM 100000 7,222.06 .000 7,222.06 0.00 0.00 0.00 
30 Nov 04 CUSIP: 594901 100 
Settled FIRST ALBANY CORPORATION / 5 00 72.170600 

1 
3 Dec 04 MICROS SYS INC COM 1,300000 97,485 .96 .000 97,485 .96 0.00 0.00 0.00 
16 Dec 04 CUSIP: 59490 

1 
100 

Settled INVESTMENT TECHNOLOGY GROUP INC / 26 00 74969200 

1 
3 Dec 04 MOLINA HEALTHCARE INC COM 2,000000 93,595 .00 .000 93,595 .00 0.00 0.00 0.00 

16 Dec 04 CUSIP: 60855RI00 
Settled INVESTMENT TECHNOLOGY GROUP INC / 40 00 46.777500 

1 
2 Mar 04 MULTIMEDIA GAMES INC COM 200000 4,99000 .000 4,99000 0.00 0.00 0.00 

17 Mar 04 CUSIP. 625453105 
Settled RIBC CAPITAL MARKETS INC. / 10 .00 24900000 

12 Mar 04 MULTIMEDIA GAMES INC COM 400000 9,990.00 000 9,990.00 000 0.00 000 
17 Mar 04 CUSIP* 625453105 
Settled LIQUIDNET INC / 8.00 24.955000 

15 Mar 04 MULTIMEDIA GAMES INC COM 2,100.000 53,51850 000 53,51850 000 000 000 
18 Mar 04 CUSIP: 625453105 
Settled LIQUIDNET INC / 42 .00 25.465000 

15 Mar 04 MULTIMEDIA GAMES INC COM 2,000000 49,63940 000 49,63940 0.00 0.00 0.00 
18 Mar 04 CUSIP* 625453105 
Settled RBC CAPITAL MARKETS INC / 100 00 24769700 

15 Mar 04 MULTIMEDIA GAMES INC COM 1 .100000 27,43345 .000 27,43345 0.00 0.00 0.00 
18 Mar 04 CUSIP, 625453105 
Settled INVESTMENT TECHNOLOGY GROUP INC 22 00 24919500 

1 Jul 04 MULTIMEDIA GAMES INC COM 200000 5,37492 .000 5,37492 000 0.00 0.00 
7 Jul 04 CUSIP. 625453105 
Settled THOMAS WEISEL PARTNERS LLC / 10.00 26824600 

1 Jul 04 MULTIMEDIA GAMES INC COM 800000 21,665.84 000 21,665.84 000 0.00 0.00 
7 Jul 04 CUSIP 6254S3105 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 00 27.062300 

18 Aug 04 MULTIMEDIA GAMES INC COM 3,000000 45,855.00 000 45,855.00 000 000 0.00 
23 Aug 04 CUSIP. 625453105 
Settled LIQUIDNET INC / 60 00 15265000 

29 Sep 04 MULTIMEDIA GAMES INC COM 400.000 6,30592 000 6,305.92 0.00 0.00 0.00 
4 Oct 04 CUSIP. 625453105 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 15 .714800 

20.00 
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30 Sep 04 MULTIMEDIA GAMES INC COM 1,900000 29,78250 .000 29,78250 0.00 0 .00 0.00 
5 Oct 04 CUSIP . 625453105 
Settled INVESTMENT TECHNOLOGY GROUP INC 138.00 15,655000 

1 
2 Feb 04 NATIONAL-OILWELL INC COM 800000 21,798 .00 .000 21,798 .00 0.00 000 0.00 

18 Feb 04 CUSIP 637071101 
Settled LIQUIDNET INC / 16 .00 27 .227500 

12 Feb 04 NATIONAL-OILWELL INC COM 1,600000 43,440.16 .000 43,440.16 000 0.00 0.00 
18 Feb 04 CUSIP: 637071101 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 27.100100 

80.00 

13 Feb 04 NATIONAL-OILWELL INC COM 400.000 10,785.40 .000 10,785.40 0.00 0.00 0.00 
19 Feb 04 CUSIP: 637071101 
Settled SCOTT & STRINGFELLOW INVESTMENT 20.00 26 .913500 

23 Jun 04 NAUTILUS GROUP INC COM 1,600000 28,96800 .000 28,968 .00 0.00 0.00 000 
28 Jun 04 CUSIP: 6391OB102 
Settled LIQU(DNET INC 132.00 18 .085000 

24 Jun 04 NAUTILUS GROUP INC COM 1,100.000 20,450 .54 .000 20,450 .54 0.00 000 0.00 
29 Jun 04 CUSIP: 6391OB102 
Settled LIQUI DNET INC/ 22 00 18571400 

25 Jun 04 NAUTILUS GROUP INC COM 1,600.000 29,94880 .000 29,948.80 0.00 0.00 0.00 
30 Jun 04 CUSIP 6391OB102 
Settled VERITAS SECURITIES / 48 .00 18.688000 

28 Jun 04 NAUTILUS GROUP INC COM 2,100000 40,344 .15 .000 40,344.15 0.00 000 0.00 
I Jul 04 CUSIP. 639103102 
Settled VERITAS SECURITIES / 63 .00 19.181500 

29 Jun 04 NAUTILUS GROUP INC COM 1.400000 27,195.00 .000 27,195.00 0.00 000 000 
2 Jul 04 CUSIP: 6391OB102 
Settled VERITAS SECURITIES / 42 00 19.395000 

30 Jun 04 NAUTILUS GROUP INC COM 200000 3,856.00 .000 3,85600 0.00 000 0.00 
6 Jul 04 CUSIP. 6391OB102 
Settled VERITAS SECURITIES / 6 00 19 .250000 

16 Dec 04 NAUTILUS GROUP INC COM 4,300.000 97,22386 .000 97,223 .86 000 000 000 
21 Dec 04 CUSIP: 6391OB102 
Settled RTX SECURITIES CORP / 215.00 22.560200 

17 Dec 04 NAUTILUS GROUP INC COM 2,600.000 60,228 .74 .000 60,228 .74 0.00 0.00 0.00 
22 Dec 04 CUSIP. 6391OB102 
Settled BLAIR, WILLIAM & CO / 130.00 23.114900 
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20 Dec 04 NAUTILUS GROUP INC COM 1,600000 37,936 .48 .000 37.93648 000 0.00 0.00 
23 Dec 04 CUSIP' 6391OB102 
Settled RTX SECURITIES CORP / 80 00 23.660300 

20 Dec 04 NAUTILUS GROUP INC COM 1,000000 23,540.00 .000 23.54000 0.00 0.00 0.00 
23 Dec 04 CUSIP 6391OB102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 20 00 23.520000 

17 Jun 04 NBTY INC COM 400000 11,13600 000 11,136.00 0.00 0.00 0.00 
22 Jun 04 CUSIP: 628782104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8 00 27.820000 

17 Jun 04 NBTY INC COM 2.000 .000 55,50640 .000 55,506 .40 0.00 0.00 0.00 
22 Jun 04 CUSIP. 628782104 
Settled RBC CAPITAL MARKETS INC. / 100.00 27.703200 

3 Dec 04 OLD DOMINION FGHT LINE INC COM 500000 16,23085 .000 16,230 .85 000 0.00 0.00 
8 Dec 04 CUSIP: 679580100 
Settled NATIONAL FINANCIAL SERVICES / 5.00 32 .451700 

3 Dec 04 OLD DOMINION FGHT LINE INC COM 200000 6,58830 .000 6,58830 0.00 0.00 0.00 
8 Dec 04 CUSIP: 679580100 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 32.921500 

6 Dec 04 OLD DOMINION FGHT LINE INC COM 200000 6,43058 000 6,430.58 000 0.00 0.00 
9 Dec 04 CUSIP. 679580100 
Settled NATIONAL FINANCIAL SERVICES / 2 00 32.142900 

7 Dec 04 OLD DOMINION FGHT LINE INC COM 100.000 3,230.87 .000 3,230.87 0.00 0.00 0.00 
10 Dec 04 CUSIP. 679580100 
Settled NATIONAL FINANCIAL SERVICES / 1 00 32.298700 

7 Dec 04 OLD DOMINION FGHT LINE INC COM 500000 16,309 .45 .000 16 .309 .45 0.00 0.00 0.00 
10 Dec 04 CUSIP. 679580100 
Settled CANTOR FITZGERALD & CO / 20 00 32.578900 

7 Dec 04 OLD DOMINION FGHT LINE INC COM 300.000 9,886.50 .000 9,886.50 0.00 0.00 0.00 
10 Dec 04 CUSIP* 679580100 
Settled LIQUIDNET INC / 6.00 32935000 

9 Dec 04 OLD DOMINION FGHT LINE INC COM 100.000 3,325.39 000 3,325.39 0.00 0.00 0.00 
14 Dec 04 CUSIP: 679580100 
Settled NATIONAL FINANCIAL SERVICES / 1 .00 33.243900 

9 Dec 04 OLD DOMINION FGHT LINE INC COM 200.000 6,659.46 .000 6,659.46 0.00 0.00 0.00 
14 Dec 04 CUSIP: 679580100 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 33277300 
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9 Jan 04 ORBITAL SCI CORP COM 2.000000 26,077.40 000 26,077.40 0.00 0.00 0.00 
14 Jan 04 CUSIP: 685564106 
Settled AUTRANET INC EQUITY TRADES / 100 00 12988700 

12 Jan 04 ORBITAL SCI CORP COM 1,500.000 19,43850 .000 19,438 .50 0.00 0.00 0.00 
15 Jan 04 CUSIP: 685564106 
Settled AUTRANET INC EQUITY TRADES / 75 .00 12 .909000 

13 Jan 04 ORBITAL SCI CORP COM 1,100.000 14,271 .62 .000 14,271 .62 0.00 0.00 0.00 
16 Jan 04 CUSIP. 685564106 
Settled AUTRANET INC EQUITY TRADES / 55.00 12.924200 
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1 
0 Dec 04 OLD DOMINION FGHT LINE INC COM 100.000 3,291 .34 .000 3.291 .34 0.00 0.00 0.00 

15 Dec 04 CUSIP 
1 
679580100 

Settled NATIONAL FINANCIAL SERVICES / 1.00 32.903400 

1 
0 Dec 04 OLD DOMINION FGHT LINE INC COM 100.000 3,287.50 .000 3,287.50 0.00 0.00 0.00 

1S Dec 04 CUSIP: 679580100 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 32.855000 

16 Dec 04 OLD DOMINION FGHT LINE INC COM 600000 19,69884 .000 19,698.84 0.00 0.00 0.00 
21 Dec 04 CUSIP: 679580100 
Settled NATIONAL FINANCIAL SERVICES / 6 00 32.821400 

17 Dec 04 OLD DOMINION FGHT LINE INC COM 600.000 19,530 .72 .000 19,530.72 0.00 0.00 0.00 
22 Dec 04 CUSIP 679580100 
Settled NATIONAL FINANCIAL SERVICES / 6.00 32.541200 

13 Sep 04 OMNIVISION TECHNOLOGIES INC COM 4,000.000 52,76000 .000 52,760 .00 0.00 0.00 0.00 
16 Sep 04 CUSIP: 682128103 
Settled WELLS FARGO SECURITIES LLC; / 200.00 13 .140000 

14 Sep 04 OMNIVISION TECHNOLOGIES INC COM 500000 6,36675 .000 6,366.75 000 0.00 0.01) 
17 Sep 04 CUSIP: 682128103 
Settled SIDOTI & COMPANY LLC / 25 00 12 .683500 

15 Sep 04 OMNIV)SION TECHNOLOGIES INC COM 1,000000 12,396.70 .000 12,396 .70 0.00 0.00 0.00 
20 Sep 04 CUSIP: 682128103 
Settled SIDOTI & COMPANY LLC / 50 .00 12 .346700 

7 Oct 04 OMNIVISION TECHNOLOGIES INC COM 4.100000 61,653 .75 000 61,653.75 0.00 0.00 0.00 
13 Oct 04 CUSIP. 682128103 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 14.987500 

205.00 

8 Oct 04 OMNIV)SION TECHNOLOGIES INC COM 700.000 10,440 .50 .000 10,440.50 0.00 0.00 0.00 
14 Oct 04 CUSIP' 682128103 
Settled LIQUIDNET INC / 14.00 14.895000 



Equities 

14 Jan 04 ORBITAL SCI CORP COM 1,400000 18,98232 000 18,98232 000 0 .00 000 

20 Jan 04 CUSIP . 685564106 
Settled CATHAY FINANCIAL CORP / 70 00 13508800 

15 Jul 04 P F CHANGS CHINA BISTRO INC COM STK 1,000000 42,38690 000 42,386.90 0.00 0.00 0.00 

20 Jul 04 CUSIP: 69333Y108 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES / 42336900 

50 .00 

16 Jul 04 P F CHANGS CHINA BISTRO INC COM STK 800.000 33,92728 .000 33,927.28 0.00 0.00 0.00 

21 Jul 04 CUSIP. 69333Y108 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES / 42359100 

40.00 

27 Jul 04 P F CHANGS CHINA BISTRO INC COM STK 1,200.000 53.80932 .000 53,809.32 0.00 000 0.00 

30 Jul 04 CUSIP. 69333Y108 
Settled RBC CAPITAL MARKETS INC. / 60 00 44791100 

27 Jul 04 P F CHANGS CHINA BISTRO INC COM STK 100000 4,475.34 .000 4,475.34 0.00 0.00 0.00 

30 Jul 04 CUSIP. 69333Y108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 44.733400 

28 Jul 04 P F CHANGS CHINA BISTRO INC COM STK 400000 17,874 .12 .000 17,874.12 0.00 0.00 0.00 

2 Aug 04 CUSIP: 69333Y108 
Settled RBC CAPITAL MARKETS INC. / 20 .00 44.635300 

0.00 0.00 
13 Dec 04 P F CHANGS CHINA BISTRO INC COM STK 1,200000 67,635 .48 .000 67,635 .48 0.00 

16 Dec 04 CUSIP. 69333YI08 
Settled INVESTMENT TECHNOLOGY GROUP INC 24.00 56.342900 

5 Feb 04 PAC SUNWEAR CAL INC COM 300.000 7,39800 .000 7,398.00 0.00 0.00 0.00 

10 Feb 04 CUSIP: 694873100 
Settled LIQUIDNET INC 16 .00 24.640000 

5 Feb 04 PAC SUNWEAR CAL INC COM 3,900.000 94.80822 .000 94,808 .22 0.00 0.00 0.00 

10 Feb 04 CUSIP. 694873100 
Settled PIPER JAFFRAY INC / 195.00 24259800 

5 Feb 04 PAC SUNWEAR CAL INC COM 100.000 2,416.50 .000 2.416 .50 0.00 0.00 0.00 

10 Feb 04 CUSIP. 694873100 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 24.145000 

9 Feb 04 PAC SUNWEAR CAL INC COM 900000 22,515.30 .000 22,515 .30 0.00 0.00 0.00 

12 Feb 04 CUSIP. 694873100 
Settled WEDBUSH MORGAN SECURITIES, INC / 45 00 24967000 
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9 Fab 04 PAC SUNWEAR CAL INC COM 700000 17,28006 000 17,280.06 000 000 000 
12 Feb 04 CUSIP: 694873100 
Settled INVESTMENT TECHNOLOGY GROUP INC 14 .00 24665800 

20 Aug 04 PAN PAC RETAIL PPTYS INC COM 1,000000 51,8T7 00 .000 51,877 .00 000 000 000 

25 Aug 04 CUSIP 698061_104 
Settled LEHMAN BROTHERS INC / 50 00 51 .827000 

20 Aug 04 PAN PAC RETAIL PPTYS INC COM 700.000 36,23606 .000 36,236 .06 000 0.00 000 

25 Aug 04 CUSIP. 69806L104 
Settled INVESTMENT TECHNOLOGY GROUP INC 14 00 51 .745800 

23 Aug 04 PAN PAC RETAIL PPTYS INC COM 500000 26,195 .20 .000 26,195 .20 0.00 0.00 0.00 

26 Aug 04 CUSIP: 69806L104 
Settled LEHMAN BROTHERS INC / 25.00 52340400 

24 Aug 04 PAN 

_ 

PAC RETAIL PPTYS INC COM 500000 26,354 .65 .000 26,354 .65 0.00 000 000 

27 Aug 04 CUSIP. 69806L104 
Settled LEHMAN BROTHERS INC / 25.00 52.659300 

15 Jul 04 PANERA BREAD CO CL A 1,600000 55,57888 .000 55,578 .88 000 0.00 0.00 

20 Jul 04 CUSIP' 6984OW108 
Settled MORGAN STANLEY & CO INC. NEW YORK 34.686800 

80 .00 

16 Jul 04 PANERA BREAD CO CL A 600000 20,837 .88 .000 20,837.88 0.00 0.00 0.00 

21 Jul 04 CUSIP. 6984OW108 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 34.679800 

3000 

11 Aug 04 PANERA BREAD CO CIL A 1,700000 59,144 .87 000 59,144.87 0.00 0.00 0.00 

16 Aug 04 CUSIP 6984OW108 
Settled RBC CAPITAL MARKETS INC 185 00 34741100 

13 Dec 04 PANERA BREAD CO C 

_ 

L A 1,700.000 66,04636 .000 66,046.36 0.00 000 0.00 

16 Dec 04 CUSIP- 6984OW108 
Settled INVESTMENT TECHNOLOGY GROUP INC 34.00 38830800 

23 Nov 04 PAR PHARMACEUTICAL COS INC COM 4,000000 164,15320 .000 164,153.20 000 000 0.00 

29 Nov 04 CUSIP: 69888P106 
Settled SIMMONS & COMPANY INTL / 200 00 40.988300 

13 Dec 04 PAR PHARMACEUTICAL COS INC COM 1,700.000 68,08500 .000 68.085.00 0.00 0.00 0.00 

16 Dec 04 CUSIP: 69888P106 
Settled INVESTMENT TECHNOLOGY GROUP INC 34 00 40.030000 
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17 Dec 04 PATTERSON-LITI ENERGY INC COM 4,100000 82,123.00 .000 82,123.00 0 .00 0 .00 0 .00 
22 Dec 04 CUS I P : 703481101 
Settled RAYMOND JAMES / 20S.00 19.980000 

5 May 04 PAXAR CORP COM 900000 15,42636 000 15,426 .36 0.00 0.00 0.00 
10 May 04 CUSIP, 704227107 
Settled WILLIAM O'NEIL 1 45 00 17.090400 

6 May 04 PAXAR CORP COM 1,600.000 27,146 .88 .000 27 .146 .88 0.00 0.00 0.00 
I I May 04 CUSIP: 704227107 
Settled WILLIAM O'NEIL / 80 00 16 .916800 

7 May 04 PAXAR CORP COM 1,600000 27,14544 .000 27,145 .44 0.00 0.00 0.00 
12 May 04 CUSIP: 704227107 
Settled WILLIAM O'NEIL / 80 00 16.915900 

7 May 04 PAXAR CORP COM 600.000 10,23000 000 10,23000 0.00 0.00 0.00 
12 May 04 CUSIP: 704227107 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17.000000 

3000 

17 May 04 PAXAR CORP COM 400000 7,07420 000 7,074.20 0.00 0.00 0.00 
20 May 04 CUSIP: 704227107 
Settled WILLIAM ONEIL 1 20 00 17.635500 

18 May 04 PAXAR CORP COM 800.000 13,996 .00 .000 13,996 .00 0.00 000 0.00 
21 May 04 CUSIP: 704227107 
Settled LIQUI DNET INC 116 00 17 .475000 

18 May 04 PAXAR CORP COM 700000 12,221 .44 .000 12,221 ." 0.00 0.00 0.00 
21 May 04 CUSIP. 704227107 
Settled WILLIAM O'NEIL / 35.00 17.409200 

18 May 04 PAXAR CORP COM 300000 5,25090 000 5,25090 0.00 0.00 0.00 
21 May 04 CUSIP. 704227107 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 17.483000 

19 May 04 PAXAR CORP COM 800000 14,39680 000 14 .396.80 0.00 0.00 0.00 
24 May 04 CUSIP: 704227107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 16 00 17.976000 

19 May 04 PAXAR CORP COM 600000 10,73028 000 10.730.28 0.00 000 0.00 
24 May 04 CUSIP: 704227107 
Settled LIQUIDNET INC / 12 .00 17 .863800 

21 May 04 PAXAR CORP COM 400000 7,36268 000 7,362.68 0.00 0.00 0.00 
26 May 04 CUSIP: 704227107 
Settled WILLIAM O'NEIL / 20.00 18356700 
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7 Jun 04 PAYLESS SHOESOURCE INC COM 2,800000 45,297 .28 000 45,297.28 000 000 0.00 
10 Jun 04 CUSIP, 704379106 
Settled WELLS FARGO SECURITIES LLC / 140 00 16.127600 

8 Jun 04 PAYLESS SHOESOURCE INC COM 1,900.000 30,678.73 .000 30,678.73 0.00 0.00 0.00 
11 Jun 04 CUSIP: 704379106 
Settled WILLIAM O'NEIL / 95.00 16096700 

13 Doc 04 PEABODY ENERGY CORP COM COM STK 1,400.000 111,405.98 .000 111,405.98 0.00 0.00 0.00 
16 Dec 04 CUSIP: 704549104 
Settled INVESTMENT TECHNOLOGY GROUP INC 28.00 79555700 

9 Jul 04 PENN VA CORP COM 600.000 22,522 .44 .000 22,522 .44 0.00 0.00 0.00 
14 Jul 04 CUSIP. 707882106 
Settled ROCHDALE SECURITIES CORPORATION 30.00 37.487400 

12 Jul 04 PENN VA CORP COM 200.000 7,588.00 .000 7.588 .00 0.00 0.00 000 
15 Jul 04 CUSIP' 707882106 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 37920000 

1 
2 Ju 04 PENN VA CORP COM 600.000 22,711 .92 .000 22,711 .92 0.Qo 0.00 0.00 
15 Ju: 04 CUSIP: 707882106 
Settled ROCHDALE SECURITIES CORPORATION 30.00 37.803200 

13 Jul 04 PENN VA CORP COM 800.000 30,254.56 .000 30.254.56 0.00 0.00 0.00 
16 Jul 04 CUSIP. 707882106 
Settled ROCHDALE SECURITIES CORPORATION 40.00 37.768200 

14 Jul 04 PENN VA CORP COM 500000 19,219.45 .000 19,219 .45 0.00 0.00 0.00 
19 Jul 04 CUSIP: 707882106 
Settled ROCHDALE SECURITIES CORPORATION / 25 00 38388900 

15 Jul 04 PENN VA CORP COM 500.000 19,633.90 .000 19,633 .90 000 0.00 0.00 
20 Jul 04 CUSIP. 707882106 
Settled ROCHDALE SECURITIES CORPORATION / 25 00 39217800 

20 Jul 04 PENN VA CORP COM 200000 7,909.00 .000 7,909.00 000 0.00 0.00 
23 Jul 04 CUSIP. 707882106 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 39.525000 

22 Jul 04 PENN VA CORP COM 100000 3,82361 .000 3,823.61 0.00 0.00 000 
27 Jul 04 CUSIP. 707882106 
Settled ROCHDALE SECURITIES CORPORATION 5.00 38.186100 

23 Jul 04 PENN VA CORP COM 400.000 15,286 .68 .000 15,286.68 0.00 0.00 0.00 
28 Jul 04 CUSIP. 707882106 
Settled ROCHDALE SECURITIES CORPORATION 20.00 38166700 
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26 Jul 04 PENN VA CORP COM 200,000 7,600.20 .000 7,600.20 0.00 0.00 0.00 
29 Jul 04 CUSIP: 707882106 
Settled ROCHDALE SECURITIES CORPORATION 10 00 37.951000 

1 
3 Dec 04 PENN VA CORP COM 1,700.000 69,280.95 .000 69.28095 0.00 0.00 0.00 

16 Dec 04 CUSIP. 707882106 
Settled INVESTMENT TECHNOLOGY GROUP INC 34.00 40733500 

24 Jun 04 PEP BOYS-MANNY MOE & JACK COM 900.000 23,718 .24 .000 23,718 .24 0.00 0.00 0.00 
29 Jun 04 CUSIP. 713278109 
Settled LIQUIDNET INC/ I S 00 26.333600 

24 Jun 04 PEP BOYS-MANNY MOE & JACK COM 2,100000 55,211 .10 .000 55,211 .10 0.00 0.00 0.00 
29 Jun 04 CUSIP: 713278109 
Settled VERITAS SECURITIES / 63.00 26.261000 

8 Aug 04 PEP BOYS-MANNY MOE & JACK COM 1,600.000 24,388 .64 .000 24,388.64 0.00 0.00 0.00 
23 Aug 04 CUSIP, 713278109 
Settled LEHMAN BROTHERS INC / 80 .00 15192900 

19 Aug 04 PEP BOYS-MANNY MOE & JACK COM 3,300.000 51,313.02 .000 51,313.02 0.00 0.00 0.00 
24 Aug 04 CUSIP: 713278109 
Settled BEAR, STEARNS, SECURITIES CORP / 165.00 15.499400 

20 Aug 04 PEP BOYS-MANNY MOE & JACK COM 1,600.000 25,27296 .000 25,272 .96 0.00 0.00 0.00 
25 Aug 04 CUSIP: 713278109 
Settled IMPERIAL CAPITAL LLC / 64 00 15.755600 

23 Aug 04 PEP BOYS-MANNY MOE & JACK COM 400.000 6,251 .36 .000 6,251 .36 000 0.00 0.00 
26 Aug 04 CUSIP: 713278109 
Settled IMPERIAL CAPITAL LLC 116.00 15588400 

23 Aug 04 PEP BOYS-MANNY MOE & JACK COM 100000 1,56850 .000 1,568.50 000 0.00 0.00 
26 Aug 04 CUSIP: 713278109 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 15665000 

23 Aug 04 PEP BOYS-MANNY MOE & JACK COM 1,200000 18,70800 000 18,70800 000 0.00 0.00 
26 Aug 04 CUSIP 713278109 
Settled LIQUIDNET INC/ 24.00 15570000 

24 Aug 04 PEP BOYS-MANNY MOE & JACK COM 100000 1,56382 000 11 .563.82 0.00 000 0.00 
27 Aug 04 CUSIP: 713278109 
Settled IMPERIAL CAPITAL LLC / 4.00 15598200 

31 Aug 04 PEP BOYS-MANNY MOE & JACK COM 300.000 4,708.50 000 4,708.50 000 0.00 0.00 
3 Sep 04 CUSIP. 713278109 
Settled INVESTMENT TECHNOLOGY GROUP INC 6.00 15675000 
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31 Aug 04 PEP BOYS-MANNY MOE & JACK COM 500.000 7,86505 .000 7,86505 0.00 0 .00 0.00 
3 Sep 04 CUSIP : 713278109 
Settled IMPERIAL CAPITAL LLC / 20 00 15690100 

28 Sep 04 PEP BOYS-MANNY MOE & JACK COM 1,500000 20,46210 .000 20,462 .10 0.00 0.00 0.00 
I Oct 04 CUSIP. 713278109 
Settled ROCHDALE SECURITIES CORPORATION / 75 00 13591400 

28 Oct 04 PERKINELMER ING COM 2,800.000 53,70344 .000 53,703 .44 0.00 0.00 0.00 

2 Nov 04 CUSIP. 714046109 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 19.129800 

USA / 140.00 

28 Oct 04 PERKINELMER INC COM 300.000 5,761 .50 000 5.761 .50 0.00 0.00 0.00 
2 Nov 04 CUSIP: 714046109 
Settled LIQUIDNET INC / 6 00 19.185000 

29 Oct 04 PERKINELMER INC COM 900000 18,34389 000 18,343 .89 000 0.00 0.00 
3 Nov 04 CUSIP. 714046109 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 20.332100 

USA / 45 00 

2 Nov 04 PERKINELMER INC COM 1,900.000 40,60072 .000 40,600 .72 0.00 0.00 0.00 
5 Nov 04 CUSIP. 714046109 
Settled JMP SECURITIES / 95 00 21318800 

13 Doc 04 PERKINELMER INC COM 2,400000 52,41600 .000 52,416 .00 0.00 0.00 0.00 

16 Dec 04 CUSIP 714046109 
Settled INVESTMENT TECHNOLOGY GROUP ING / 48 .00 21820000 

16 Jun 04 PHARMACEUTICAL PROD DEV INC COM 2,200000 72,03108 .000 72,031 .08 000 0.00 0.00 
21 Jun 04 CUSIP. 717124101 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 32691400 

USA / 11000 

18 Aug 04 PHARMACEUTICAL PROD DEV INC COM 1,500.000 49.92750 .000 49,927 .50 000 0.00 0.00 
23 Aug 04 CUSIP. 717124101 
Settled LIQUIDNETINC/3000- 33.265000 

24 Jun 04 PHOTON DYNAMICS INC COM 1,100.000 36,870.35 000 36,870 .35 0.00 0.00 0.00 

29 Jun 04 CUSIP, 719364101 
Settled D A DAVIDSON & CO . INC. 155 00 33.468500 

24 Jun 04 PHOTON DYNAMICS INC COM 1,200.000 40,10400 .000 40,104 .00 000 0.00 0.00 
29 Jun 04 CUSIP: 719364101 
Settled LIQUIDNET INC / 24 .00 33.400000 
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15 Jan 04 PIPER JAFFRAY COS COM 1,100,000 49,04460 .000 49,044 .60 0.00 0.00 0.00 
21 Jan 04 CUSIP: 724078100 
Settled ADVEST, INC / 55 00 44536000 

15 Jan 04 PIF ER JAFFRAY COS COM 100.000 4,35010 000 4,350.10 0.00 0.00 0.00 
21 Jan 04 CUSIP: 724078100 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 2 00 43.481000 

15 Jan 04 
P1 
PER JAFFRAY COS COM 300.000 13,482.00 .000 13,482 .00 0.00 0.00 0.00 

21 Jan 04 CUSIP. 724078100 
Settled LIQUI DNET INC / 6.00 44.920000 

16 Jan 04 
PI 
PER JAFFRAY COS COM 800000 37,010.48 .000 37,010 .48 0.00 0.00 0.00 

22 Jan 04 CUSIP- 724078100 
Settled ADVEST, INC/ 40 00 46213100 

13 Doc 04 POLO RALPH LAUREN CORP CIL A 1,600.000 63,02096 .000 63,020 .96 0.00 0.00 000 
16 Doc 04 CUSIP: 731572103 
Settled INVESTMENT TECHNOLOGY GROUP INC 32 .00 39368100 

7 Oct 04 POLYCOM INC COM 1,300000 27,521 .26 000 27,521 .26 0.00 0.00 0.00 
13 Oct 04 CUSIP: 731721<1104 
Settled THOMAS WEISEL PARTNERS LLC / 65 00 21 .120200 

8 Oct 04 POLYCOM INC COM 2,300.000 48,474 .80 .000 48,474.80 0.00 0.00 0.00 
14 Oct 04 CUSIP. 73172K104 
Settled THOMAS WEISEL PARTNERS LLC / 115 00 21 .026000 

19 Oct 04 POLYCOM INC COM 1,300000 28,085 .72 .000 28,085 .72 0.00 0.00 0.00 
22 Oct 04 CUSIP. 73172KI04 
Settled KINNARD JOHN G. & COMPANY. / 65 .00 21 .554400 

28 Oct 04 POLYCOM INC COM 2,500.000 51,837.50 .000 51,837.50 0.00 0.00 0.00 
2 Nov 04 CUSIP: 73172KI04 
Settled LIQUIDNET INC / SO .00 20.715000 

13 Dec 04 POLYCOM INC COM 3,100000 69,533.00 =0 69,533 .00 0.00 0.00 0.00 
16 Doc 04 CUSIP. 73172K104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 62 00 22.410000 

7 Doc 04 POWERWAVE TECHNOLOGIES INC COM 900.000 7,866.00 .000 7,866.00 0.00 0.00 0.00 
10 Dec 04 CUSIP: 739363109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 18 .00 8.720000 

7 Doc 04 POWERWAVE TECHNOLOGIES INC COM 5.000000 44,013 .50 .000 44,01350 0.00 0.00 0.00 
10 Dec 04 CUSIP: 739363109 
Settled RBC CAPITAL MARKETS INC. 1250 .00 8752700 
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8 Dec 04 POWERWAVE TECHNOLOGIES INC COM 3,700.000 31,970.22 .000 31,97022 0.00 0.00 0 .00 
13 Dec 04 CUSIP. 739363109 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 8.590600 

USA / 185.00 

13 Dec 04 POWERWAVE TECHNOLOGIES INC COM 4,100000 36,20300 .000 36,203 .00 0.00 0.00 0.00 
16 Dec 04 CUSIP 739363109 
Settled INVESTMENT TECHNOLOGY GROUP INC 82 .00 8810000 

5 Nov 04 PWR INTEGRATIONS INC COM 2,500000 56,16250 000 56,162 .50 000 0.00 0.00 
10 Nov 04 CUSIP. 739276103 
Settled LIQUIDNET INC / 50 .00 22 .445000 

5 Nov 04 PWR INTEGRATIONS INC COM 1,000000 22,43180 .000 22,43180 000 0.00 0.00 
10 Nov 04 CUSIP 739276103 
Settled JEFFERIES & COMPANY / 50 00 22.381800 

8 Nov 04 PWR INTEGRATIONS INC COM 100000 2,24122 .000 2,24122 0.00 0.00 0.00 
12 Nov 04 CUSIP. 739276103 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 2 00 22392200 

8 Nov 04 PWR INTEGRATIONS INC COM 2,100000 46,97259 .000 46,972 .59 0.00 0.00 0.00 
12 Nov 04 CUSIP: 739276103 
Settled LIQUIDNET INC/ 42 00 22347900 

8 Nov 04 PWR INTEGRATIONS INC COM 600.000 13,37040 000 13,370 .40 000 0.00 0.00 
12 Nov 04 CUSIP. 739276103 
Settled JEFFERIES & COMPANY / 30 00 22.234000 

9 Nov 04 PWR INTEGRATIONS INC COM 100000 2.241 81 .000 2,241 .81 0.00 0.00 0.00 
15 Nov 04 CUSIP* 739276103 
Settled JEFFERIES & COMPANY / 5 00 22.368100 

9 Nov 04 PWR INTEGRATIONS INC COM 600.000 13,49400 .000 13,49400 0.00 0.00 0.00 
15 Nov 04 CUSIP. 739276103 
Settled LIQUIDNET INC / 12.00 22.470000 

23 Apr 04 QUANEX CORP COM 400.000 18,095.28 .000 18,095.28 0.00 0.00 0.00 
28 Apr 04 CUSIP 747620102 
Settled AUTRANET INC EQUITY TRADES / 20.00 45.188200 

26 Apr 04 OUANEX CORP COM 800000 36,624.80 .000 36,62480 0.00 0.00 0.00 
29 Apr 04 CUSIP. 747620102 
Settled AUTRANET INC EQUITY TRADES / 40.00 45.731000 

27 Apr 04 QUANEX CORP COM 500000 22,91940 .000 22,919 .40 0.00 0.00 0.00 
30 Apr 04 CUSIP: 747620102 
Settled AUTRANET INC EQUITY TRADES / 25 .00 45.788800 
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4 May 04 QUICKSILVER RES ING COM 3,200000 155,07360 000 155,073.60 0.00 0.00 000 
7 May 04 CUSIP. 74837RID4 
Settled LYNCH JONES & RYAN / 96 .00 48430500 

15 Oct 04 QUICKSILVER RES INC COM 1,000000 33,142 .80 000 33,142 .80 0.00 0.00 0.00 
20 Oct 04 CUSIP. 74837RI04 
Settled HIBERNIA SOUTHCOAST CAPITAL INC. / 50.00 33092800 

13 Dec 04 QUICKSILVER RES INC COM 2,100000 71,799.00 .000 71,799.00 0.00 0.00 0.00 
16 Dec 04 CUSIP: 74837RI04 
Settled INVESTMENT TECHNOLOGY GROUP INC 142.00 34.170000 

12 Mar 04 QUIKSILVER INC COM 1.600000 34,399.68 .000 34,399.68 0.00 0.00 0.00 
17 Mar 04 CUSIP: 74838C106 
Settled SCOTT & STRINGFELLOW INVESTMENT 80.00 21 .449800 

15 Mar 04 QUIKSILVER INC COM 2,400000 51,136.08 .000 51 .136 .08 0.00 0.00 0.00 
18 Mar 04 CUSIP. 74838C106 
Settled BROADCORT CAPITAL CORP / 120 00 21256700 

16 Mar 04 QUIKSILVER INC COM 800000 17,029 .68 .000 17,029 .68 0.00 0.00 0.00 
19 Mar 04 CUSIP: 7483BC106 
Settled BROADCORT CAPITAL CORP / 40.00 21 .237100 

16 Mar 04 QUIKSILVER INC COM 500000 10,667 .35 .000 10,667.35 000 0.00 0.00 
19 Mar 04 CUSIP 74838C106 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 00 21314700 

17 Mar 04 QUIKSILVER INC COM 1,200000 25,434 .72 .000 25,43472 000 0.00 0.00 
22 Mar 04 CUSIP: 74838C106 
Settled FIRST CLEARING LLC / 60 00 21 .145600 

13 Dec 04 QUIKSILVER INC COM 2,300.000 68,557.02 .000 68,557.02 0.00 0.00 0.00 
16 Dec 04 CUSIP. 74838C106 
Settled INVESTMENT TECHNOLOGY GROUP INC 46 00 29.787400 

19 May 04 RAILAMERICA INC COM STK USDO 001 800000 9,841 .04 000 9,841.04 0.00 0.00 0.00 
24 May 04 CUSIP. 750753105 
Settled JEFFERIES & COMPANY / 40 .00 12251300 

20 May 04 RAILAMERICA INC COM STK USDO 001 500000 6,14780 .000 6,14780 000 0.00 000 
25 May 04 CUSIP: 750753105 
Settled JEFFERIES & COMPANY / 25.00 12245600 

21 May 04 RAILAMERICA INC COM STK USDO .0011 3,100.000 38,01282 000 38,012 .82 000 0.00 0.00 
26 May 04 CUSIP: 750753105 
Settled LIQUIDNET INC / 62 00 12 .242200 
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21 May 04 RAILAMERICA INC COM STK USDO.001 400000 4.919 .88 000 4,919.88 0.00 0.00 0.00 
26 May 04 CUSIP. 750753105 
Settled JEFFERIES & COMPANY / 20.00 12.249700 

24 May 04 RAILAMERICA INC COM STK USDO .001 800.000 9,88160 .000 9,881.60 0.00 0.00 0.00 
27 May 04 CUSIP. 750753105 
Settled LIQUIDNET INC / 16 00 12,332000 

25 May 04 RAILAMERICA INC COM STK USDO .001 100.000 1,250.48 .000 1,250.48 000 0.00 0.00 
28 May 04 CUSIP. 750753105 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 12.484800 

25 May 04 RAILAMERICA INC COM STK USDO.001 400.000 5,01200 .000 5,012.00 0.00 0.00 0.00 
28 May 04 CUSIP: 750753105 
Settled VERITAS SECURITIES / 12.00 12.500000 

26 May 04 RAILAMERICA INC COM STK USDO 001 500000 6,390.00 000 6,390.00 0.00 0.00 0.00 
1 Jun 04 CUSIP: 750753105 
Settled VERITAS SECURITIES / 15 00 12.750000 

26 May 04 RAILAMERICA INC COM STK USDO 001 800.000 10,052 .00 .000 10,052 .00 0.00 0.00 0.00 
1 Jun 04 CUSIP: 750753105 
Settled LIQUIDNET INC / 16.00 12 .545000 

26 May 04 RAILAMERICA INC COM STK USDO .001 100000 1,260.89 .000 1,26089 0.00 0.00 0.00 
1 Jun 04 CUSIP: 750753105 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 12 .588900 

28 May 04 RAfLAMERICA INC COM STK USDO.001 1,000.000 12,745.00 .000 12,745.00 0.00 0.00 0.00 
3 Jun 04 CUSIP. 750753105 
Settled LIQUIDNET INC / 20.00 12.725000 

28 May 04 RAILAMERICA INC COM STK USOO 001 700.000 8.970 .50 000 8,970.50 0.00 0.00 0.00 
3 Jun 04 CUSIP. 750753105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 .00 12795000 

2 Jun 04 RAILAMERICA INC COM STK USDO .001 1,500.000 19,478.10 .000 19,478 .10 000 0.00 0.00 
7 Jun 04 CUSIP. 750753105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 30 00 12.965400 

4 Jun 04 RAILAMERICA INC COM STK USDO .001 300000 3,915.00 .000 3,915.00 0.00 0.00 0.00 
9 Jun 04 CUSIP: 750753105 
Settled JEFFERIES & COMPANY / 15 .00 13 .000000 

7 Jun 04 RAILAMERICA INC COM STK USOO 001 600000 8,193.60 .000 8,193.60 0.00 0.00 0.00 
10 Jun 04 CUSIP: 750753105 
Settled JEFFERIES & COMPANY / 30.00 13606000 
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19 Ju 04 RARE HOSPITALITY INTL INC COM 300000 7,97223 .000 7,972 .23 0 .00 0.00 0.00 
22 Ju : 04 CUSIP: 753820109 
Settled SG COWEN SECURITIES / 15 .00 26.524100 

19 Jul 04 RARE HOSPITALITY INTL INC COM 1,700000 43,562.50 .000 43,562.50 0.00 0.00 0.00 
22 Jul 04 CUSIP. 753820109 
Settled LIQUIDNET INC / 34 .00 25 .605000 

20 Ju 04 RARE HOSPITALITY INTL INC COM 300.000 7,871.31 .000 7,871 .31 0.00 0.00 0.00 
23 Ju : 04 CUSIP: 753820109 
Settled SG COWEN SECURITIES / 15 00 26.187700 

11 Aug 04 RARE HOSPITALITY INTL INC COM 1,300000 35,177.09 000 35,177 .09 0.00 0.00 0.00 
16 Aug 04 CUSIP: 753820109 
Settled LIOUIDNET INC / 26 00 27039300 

11 Aug 04 RARE HOSPITALITY INTL INC COM 1,700000 45,911 .73 .000 45,911 .73 000 0.00 0.00 
16 Aug 04 CUSIP- 753820109 
Settled RAYMOND JAMES / 85 00 26.956900 

7 Jan 04 RF MICRO DEVICES INC COM 1,700000 18,730.94 .000 18.730 .94 000 0.00 0.00 
12 Jan 04 CUSIP: 749941 100 
Settled PIPER JAFFRAY INC / 85 00 10.968200 

7 Jan 04 RF MICRO DEVICES INC COM 400000 4,377.32 .000 4,377.32 0.00 0.00 0.00 
12 Jan 04 CUSIP: 749941 100 
Settled INVESTMENT TECHNOLOGY GROUP INC 8.00 10923300 

8 Jan 04 RF MICRO DEVICES INC COM 2,800.000 31,703 .56 .000 31,703 .56 0.00 0.00 0.00 
13 Jan 04 CUSIP: 749941100 
Settled RBC DAIN RAUSCHER / 140.00 11272700 

8 Jan 04 RIF MICRO DEVICES INC COM 400000 4.552 .00 .000 4,552.00 0.00 0.00 0.00 
13 Jan 04 CUSIP. 749941100 
Settled INVESTMENT TECHNOLOGY GROUP INC 18 .00 11 .360000 

9 Jan 04 RF MICRO DEVICES INC COM 700.000 8,105.02 .000 8,105.02 0.00 0.00 0.00 
14 Jan 04 CUSIP: 749941100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14.00 11 .558600 

12 Jan 04 RF MICRO DEVICES INC COM 500000 5,896.75 .000 5,896.75 0.00 0.00 0.00 
15 Jan 04 CUSIP: 749941 100 
Settled WR HAMBRECHT & CO / 25 00 11 .743500 

13 Jan 04 RF MICRO DEVICES INC COM 400000 4,700.36 000 4,700.36 0.00 0.00 0.00 
16 Jan 04 CUSIP: 749941100 
Settled WR HAMBRECHT & CO / 20 .00 11 .700900 
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16 Jan 04 FIF MICRO DEVICES INC COM 600.000 6,8S8.00 .000 6,858.00 0.00 0.00 0.00 
22 Jan 04 CUSIP. 749941100 
Settled LIQUIDNET INC / 12.00 11 .410000 

16 Jan 04 RIF MICRO DEVICES INC COM 4,400.000 50,497.48 .000 50,497.48 0.00 0.00 000 
22 Jan 04 CUSIP- 749941100 
Settled FIRST ALBANY CORPORATION / 220 00 11 .426700 

20 Jan 04 RF MICRO DEVICES INC COM 100.000 1,229.50 .000 1,229.50 000 0.00 0.00 
23 Jan 04 CUSIP: 749941100 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 12275000 

20 Jan 04 RF MICRO DEVICES INC COM 800000 9,691 .36 .000 9.691 .36 000 0.00 0.00 
23 Jan G4 CUSIP. 749941 100 
Settled FIRST ALBANY CORPORATION / 40 00 12064200 

23 Apr 04 ROPER INDS INC NEW COM 700.000 34,44847 .000 34,448 .47 0.00 0.00 0.00 
28 Apr 04 CUSIP- 776696106 
Settled LEGG MASON WOOD WALKER INC / 35.00 49.162100 

26 Apr 04 ROPER INDS INC NEW COM 100.000 4,953.73 .000 4,953.73 000 0.00 0.00 
29 Apr 04 CUSIP: 776696106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 49.517300 

26 Apr 04 ROPER INDS INC NEW COM 400000 19,725.00 .000 19,725.00 000 0.00 0.00 
29 Apr 04 CUSIP: 776696106 
Settled LEGG MASON WOOD WALKER INC / 20 00 49262500 

27 Apr 04 ROPER INDS INC NEW COM 400.000 19,893.12 .000 19,893.12 0.00 0.00 0.00 
30 Apr 04 CUSIP- 776696106 
Settled LEGG MASON WOOD WALKER INC / 20 00 49.682800 

7 Oct 04 ROPER INDS INC NEW COM 1,000000 62,06850 .000 62,068 .50 0.00 0.00 0.00 
13 Oct 04 CUSIP: 776696106 
Settled BRIDGE TRADING COMPANY / 50.00 62018500 

28 Oct 04 RSA SEC INC COM COM USDO 01 2,600000 53,82260 .000 53,822 .60 0.00 0.00 0.00 
2 Nov 04 CUSIP. 749719100 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 20.651000 

USA / 130.00 

13 Dec 04 RSA SEC INC COM COM USDO 01 1,100.000 22,99000 .000 22,990 .00 000 0.00 0.00 
16 Dec 04 CUSIP: 749719100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 22 00 20880000 

27 Feb 04 S W BANCORPORATION TEX INC COM 700.000 27,37021 .000 27,370 .21 0.00 0.00 0.00 
3 Mar 04 CUSIP, 84476R109 
Settled LEHMAN BROTHERS INC / 35 00 39.050300 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

. ... . .. . . 7 
'Po men Abcount-number 1764,'~, Mir, 

Account Name *FREEDOM FORUM -HOOVER-SL"~ 
1 JAN 04 - 31 DEC 04 

Investment Transaction Detail Page 90 of 231 

Trade date Security description Realized gain/loss 
99-ttledate Asset ID Shares/PAR Transaction amount 
rr-adeStatus Broker/commission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 



Account nu 764 mben 
-F -HOOVER-SL . ~j Account Name *FRE -DOM FORUM 

A JAN 04 -,31 DEC 041" 

Investment Transaction Detail Page 91 of 231 

Trade date Security description 
~~5-ttledate Asset ID 
Trade-Status Broke r/Commission 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

Purchases 

Equities 

1 Mar 04 S W BANCORPORATION TEX INC COM 1,300000 50,940 .50 000 50,940.50 0.00 000 0.00 
4 Mar 04 CUSIP, 84476R109 
Settled LIQUIDNET INC / 26 00 39.165000 

1 Mal 04 S W BANCORPORATION TEX INC COM 200.000 7,80684 .000 7,80684 000 0.00 0.00 
4 Mar 04 CUSIP: 84476RI09 
Settled WAVE SECURITIES LLC / 2.00 39.024200 

2 Mar 04 S W BANCORPORATION TEX INC COM 100.000 3,897.54 .000 3,897.54 000 0.00 0.00 
5 Mar 04 CUSIP. 84476R109 
Settled WAVE SECURITIES LLC / 1.00 38965400 

2 Mar 04 S W BANCORPORATION TEX INC COM 200.000 7,827.00 .000 7,827.00 0.00 0.00 0.00 
5 Mar 04 CUSIP: 84476R109 
Settled LIQUIDNET INC 14 00 39115000 

2 Mar 04 S W BANCORPORATION TEX INC COM 100000 3,92050 000 3,920.50 0.00 000 0.00 
5 Mar 04 CUSIP: 84476R109 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 39.185000 

3 Mar 04 S W BANCORPORATION TEX INC COM 100.000 3,86603 .000 3,866.03 0.00 0.00 0.00 
8 Mar 04 CUSIP: 84476RIC9 
Settled WAVE SECURITIES LLC / 1 .00 38650300 

29 Oct 04 SAFENET INC COM 1,500000 45,752 .70 000 45,752.70 0.00 0.00 000 
3 Nov 04 CUSIP: 78645RI07 
Settled JANNEY MONTGOMERY SCOTT / 75 .00 30,451800 

1 Nov 04 SAFENET INC COM 500000 15,306.15 000 15,306 .15 0.00 0.00 0.00 
4 Nov 04 CUSIP. 78645R107 
Settled JANNEY MONTGOMERY SCOTT / 25.00 30562300 

2 Nov 04 SAFENET INC COM 100000 3,185.18 .000 3,185.18 0.00 0.00 0.00 
5 Nov 04 CUSIP. 78645RI07 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 31 .831800 

2 Nov 04 SAFENET INC COM 1,600.000 50,856 .00 .000 50,856.00 0.00 0.00 0.00 
5 Nov 04 CUSIP. 78645R107 
Settled JANNEY MONTGOMERY SCOTT / 80 .00 31 .735000 

3 Nov 04 SAFENET INC COM 100.000 3.274.96 .000 3,274.96 0.00 0.00 0.00 
8 Nov 04 CUSIP. 78645R107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 32.729600 

3 Nov 04 SAFENET INC COM 700.000 23,098.74 .000 23,098 .74 0.00 0.00 0.00 
8 Nov 04 CUSIP. 78645R107 
Settled JANNEY MONTGOMERY SCOTT / 35 00 32.948200 
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3 Nov 04 SAFENET INC COM 400000 13,35600 000 13,356.00 000 0.00 0 .00 
8 Nov 04 CUSIP. 78645R107 
Settled LIQUIDNET INC / 8 00 33.370000 

1 
3 Doc 04 SAFENET INC COM 2,100.000 70,59927 000 70,599 .27 000 0.00 0.00 

16 Doc 04 CUSIP. 7864SR107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 42 00 33,598700 

18 Aug 04 SCIENTIFIC GAMES CORP 3,300000 56,104.95 .000 56,104 .95 0.00 0.00 0.00 
23 Aug 04 CUSIP: 80874P109 
Settled MORGAN STANLEY & CO INC NEW YORK 16 .951500 

16500 

19 Aug 04 SCIENTIFIC GAMES CORP 1,300.000 21,859 .50 .000 21,859 .50 0.00 0.00 000 
24 Aug 04 CUSIP. 80874PI09 
Settled LIQUIDNET INC / 26 00 16795000 

19 Aug 04 SCIENTIFIC GAMES CORP 900,000 15,307 .92 .000 15,307.92 0.00 0.00 0.00 
24 Aug 04 CUSIP. 80874P109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 18.00 16988800 

19 Aug 04 SCIENTIFIC GAMES CORP 1,100.000 18,44590 .000 18,445.90 0.00 0.00 0.00 
24 Aug 04 CUSIP. 80874P109 
Settled MORGAN STANLEY & CO, INC NEW YORK / 16.719000 

5500 

23 Aug 04 SCIENTIFIC GAMES CORP 700.000 11,453.40 .000 11,453 .40 0.00 0.00 0.00 
26 Aug 04 CUSIP. 80874PI09 
Settled MORGAN STANLEY & CO INC. NEW YORK / 16312000 

35.00 

23 Aug 04 SCIENTIFIC GAMES CORP 300000 4,86750 000 4,867.50 000 0.00 0.00 
26 Aug 04 CUSIP: 80874P109 
Settled L)QU)DNET INC/ 6.00 16205000 

24 Aug 04 SCIENTIFIC GAMES CORP 100000 1,613.86 .000 1,613.86 0.00 0.00 0.00 
27 Aug 04 CUSIP: 80874PI09 
Settled MORGAN STANLEY & CO INC. NEW YORK / 5 00 16088600 

24 Aug 04 SCIENTIFIC GAMES CORP 300000 4,824.00 .000 4,82400 0.00 000 0.00 
27 Aug 04 CUSIP. 80874P109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 16060000 

13 Dec 04 SCIENTIFIC GAMES CORP 3,400000 62,851 .88 .000 82,851 .88 0.00 0.00 0.00 
16 Doc 04 CUSIP. 80874P109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 68.00 24.348200 
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1 
3 Dec 04 SILICON VAL BANCSHARES COM N P 1,800000 76,987.08 .000 76,987 .08 0.00 0 .00 0.00 
16 Dec 04 CUSIP . 827064106 
Settled INVESTMENT TECHNOLOGY GROUP INC 36.00 42.750600 

16 Jan 04 SKYWEST INC COM 800000 14,968 .00 000 14,968 .00 0.00 000 0.00 
22 Jan 04 CUSIP. 830879102 
Settled LIQUIDNET INC / 16 .00 18690000 

16 Jan 04 SKYWEST INC COM 1,600.000 30,18496 .000 30,184.96 0.00 0.00 0.00 
22 Jan 04 CUSIP. 830879102 
Settled RAYMOND JAMES / 80 00 18815600 

20 Jan 04 SKYWEST INC COM 1,700.000 33,17686 .000 33,17686 000 0.00 000 
23 Jan 04 CUSIP: 830879102 
Settled RAYMOND JAMES / 85 00 19.465800 

20 Jan 04 SKYWEST INC COM 1,000000 19,414.80 000 19,414 .80 0.00 000 0.00 
23 Jan 04 CUSIP, 830879102 
Settled INVESTMENT TECHNOLOGY GROUP INC 20 00 19 .394800 

23 Jan 04 SKYWEST INC COM 200.000 4,033.02 000 4,03302 0.00 000 0.00 
28 Jan 04 CUSIP: 830879102 
Settled WAVE SECURITIES LLC / 2.00 20.155100 

23 Jan 04 SKYWEST INC COM 200000 4,08900 000 4,089.00 000 000 0.00 
28 Jan 04 CUSIP. 830879102 
Settled LIQUIDNET INC/ 4.00 2042SO00 

23 Jan 04 SKYWEST INC COM 100000 2,017.37 000 2,01737 0.00 0.00 0.00 
28 Jan 04 CUSIP. 830879102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 20153700 

26 Jan 04 SKYWEST INC COM 100000 2,040.75 .000 2,040.75 0.00 0.00 0.00 
29 Jan 04 CUSIP. 830879102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 20.387500 

26 Jan 04 SKYWEST INC COM 200000 3,984.90 .000 3,984.90 0.00 0.00 0.00 
29 Jan 04 CUSIP. 830879102 
Settled WAVE SECURITIES LLC / 2 00 19914500 

27 Jan 04 SKYWEST INC COM 700.000 14,323 .61 .000 14,323 .61 0.00 0.00 0.00 
30 Jan 04 CUSIP 830879102 
Settled RAYMOND JAMES / 35 00 20412300 

28 Jan 04 SKYWEST INC COM 300000 5,993.01 000 5,993.01 0.00 0.00 0.00 
2 Feb 04 CUSIP. 830879102 
Settled RAYMOND JAMES / 15 00 19 .926700 
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28 Jan 04 SKYWEST INC COM 300000 5,976.90 .000 5,976.90 0.00 0.00 0.00 
2 Fab 04 CUSIP: 830879102 
Settled PULSE TRADING LLC / 9.00 19893000 

29 Jan 04 SKYWEST INC COM 300.000 5,929.44 000 5,929.44 000 0.00 0.00 
3 Feb 04 CUSIP. 830879102 
Settled WAVE SECURITIES LLO / 3.00 19 .754800 

30 Jan 04 SKYWEST INC COM 300000 5,846.19 .000 5,846.19 0.00 0.00 0.00 
4 Feb 04 CUSIP. 830879102 
Settled WAVE SECURITIES LLC / 3 00 19477300 

30 Jun 04 SKYWEST INC COM 100000 1,70500 .000 1 .705.00 0.00 0.00 0.00 
6 Jul 04 CUSIP: 830879102 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 2 00 17.030000 

30 Jun 04 SKYWEST INC COM 1,500000 25,877.40 .000 25,877.40 0.00 0.00 0.00 
6 Jul 04 CUSIP: 830879102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17.201600 

75.00 

3 Feb 04 SOLA INTL INC COM 1,200000 25,686.48 .000 25,686.48 0.00 0.00 0.00 
6 Feb 04 CUSIP: 834092108 
Settled WEEDEN AND & CO / 6o oo 21,355400 

4 Feb 04 SOLA INTL INC COM 400000 8,519.96 .000 8,51996 0.00 0.00 0.00 
9 Feb 04 CUSIP' 834092108 
Settled INVESTMENT TECHNOLOGY GROUP INC 8.00 21.279900 

4 Feb 04 SOLA INTL INC COM 1,200.000 25 .599 .48 .000 25,599 .48 0.00 0.00 0.00 
9 Feb 04 CUSIP. 834092108 
Settled WEEDEN AND & CO / 60 .00 21282900 

5 Feb 04 SOLA INTL INC COM 800.000 17,199 .12 .000 17,199.12 0.00 0.00 0.00 
10 Feb 04 CUSIP: 834092108 
Settled WEEDEN AND & CO / 40 00 21 .448900 

6 Fab 04 SOLA INTL INC COM 100000 2,160.50 000 2,160.50 000 0.00 0.00 
11 Feb 04 CUSIP: 834092108 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 21 .585000 

6 Feb 04 SOLA INTL INC COM 600.000 13,055.16 .000 13,055.16 0.00 0.00 0.00 
11 Fab 04 CUSIP: 834092108 
Settled WEEDEN AND & CO / 30 oo 21708600 

9 Fab 04 SOLA INTL INC COM 2,200,000 47,861 .88 000 47,861 .88 0.00 0.00 0.00 
12 Feb 04 CUSIP' 834092108 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 44.00 21.735400 
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1 Feb 04 SOLA INTL INC COM 300 .000 6,91323 .000 6 .91323 0.00 0 .00 0.00 

17 Feb 04 CUSIP. 834092108 
Settled WEEDEN AND & CO / 15.00 22.994100 

26 Oct 04 SOUTHWESTIN ENERGY CO COM 1,600.000 74,98400 .000 74 .984 .00 0.00 0.00 0.00 
29 Oct 04 CUSIP 845467109 
Settled LIQUIDNET INC / 32 00 46.845000 

3 Nov 04 SOUTHWESTN ENERGY CO COM 900000 42,376.50 .000 42,376 .50 0,00 0.00 000 
8 Nov 04 CUSIP. 845467109 
Settled LIOUIDNET INC/ 18 00 47.065000 

3 Nov 04 SOUTHWESTN ENERGY CO COM 800.000 37,635.12 .000 37,635.12 0.00 0.00 0.00 
8 Nov 04 CUSIP: 845467109 
Settled RAYMOND JAMES / 40 00 46.993900 

4 Nov 04 SOUTHWESTN ENERGY CO COM 600.000 29,299.14 .000 29,299 .14 000 000 0.00 
9 Nov 04 CUSIP- 845467109 
Settled SIDOT) & COMPANY LLC / 30 00 48.781900 

13 Dec 04 SOUTHWESTN ENERGY CO COM 1,700000 85,919 .02 .000 85,919 .02 0.00 0.00 0.00 
16 Dec 04 CUSIP. 845467109 
Settled INVESTMENT TECHNOLOGY GROUP INC 34 00 50520600 

20 Aug 04 SRA INTL INC CL A 500000 21,863 .10 .000 21,863 .10 000 0.00 0.00 
25 Aug 04 CUSIP 78464R105 
Settled RTX SECURITIES CORP / 25.00 43676200 

25 Aug 04 SRA INTL INC CL A 200.000 9,44600 .000 9,446.00 0.00 000 0.00 
30 Aug 04 CUSIP. 78464RI05 
Settled HARBORSIDE SECURITIES / 6.00 47.200000 

25 Aug 04 SRA INTL INC CL A 400.000 18,845.36 .000 18,845.36 0.00 000 0.00 
30 Aug 04 CUSIP: 78464R105 
Settled SCOTT & STRINGFELLOW INVESTMENT 20 00 47,063400 

25 Aug 04 SRA INTL INC CL A 500000 23,61500 23,61500 0.00 0.00 0.00 
30 Aug 04 CUSIP: 78464RI05 
Settled LIQUIDNET INC / 10 00 47.210000 

26 Aug 04 SRA INTL INC CIL A 1,300.000 59,15234 .000 59,152 .34 0100 0.00 0.00 
31 Aug 04 CUSIP: 78464RI05 
Settled SCOTT & STRINGFELLOW INVESTMENT / 65 .00 45451800 

13 Dec 04 SRA INTL INC CL A 1,100.000 70,510.00 .000 70,510 .00 000 0.00 0.00 
16 Dec 04 CUSIP. 78464RI05 
Settled INVESTMENT TECHNOLOGY GROUP INC / 22.00 64.080000 
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16 Jul 04 STD PAC CORP NEW COM 800.000 38,39600 .000 38,396 .00 0.00 0.00 0.00 
21 Jul 04 CUSIP: 85375C101 
Settled- - INVESTMENT TECHNOLOGY GROUP INC/ 1600 47975000 

16 Jul 04 STD PAC CORP NEW COM 1,500.000 72,047 .10 .000 72,047.10 0.00 0.00 0.00 
21 Jul 04 CUSIP: 85375C101 
Settled JMP SECURITIES 175 00 47.981400 

19 Jul 04 STD PAC CORP NEW COM 300.000 14,194.14 000 14,194.14 0.00 0.00 0.00 
22 Jul 04 CUSIP: 85375C101 
Settled JMP SECURITIES / 15.00 47.263800 

20 Jul 04 STI) PAC CORP NEW COM 600.000 27,671 .10 .000 27,671 .10 0.00 0.00 0.00 
23 Jul 04 CUSIP' 85375C101 
Settled JMP SECURITIES / 30 00 46068500 

16 Aug 04 STI) PAC CORP NEW COM 300.000 14,485 .68 .000 14,485 .68 0.00 0.00 0.00 
19 Aug 04 CUSIP* 85375C101 
Settled FACTSET DATA SYSTEMS / 15 .00 48.235600 

17 Aug 04 STI) PAC CORP NEW COM 800000 39,845 .44 .000 39,845 .44 0.00 0.00 0.00 
20 Aug 04 CUSIP. 85375C101 
Settled FACTSET DATA SYSTEMS / 40 00 49.756800 

13 Dec 04 STD PAC CORP NEW COM 1,600.000 98,676 .00 000 98,676.00 0.00 0.00 000 
16 Dec 04 CUSIP. 8537SC101 
Settled INVESTMENT TECHNOLOGY GROUP INC 32 00 616S2500 

5 Feb 04 STEEL DYNAMICS INC COM 2,500.000 57,293.00 000 57,293.00 0.00 0.00 0.00 
10 Feb 04 CUSIP. 858119100 
Settled MCDONALD AND COMPANY / 125 00 22.867200 

5 Feb 04 SYMBION INC DEL COM 9,400.000 141,000.00 .000 141,000.00 0.00 0.00 0.00 
I I Feb 04 CUSIP: 871507109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 15,000000 

9 Dec 04 SYMMETRY MED INC COM STK 1,700000 30,814 .71 .000 30,814 .71 0.00 0.00 0.00 
14 Dec 04 CUSiP. 871646206 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 18 .076300 

85.00 

14 Dec 04 SYMMETRY MED INC COM STK 600000 10,821 .66 .000 10,821 .66 0.00 0.00 0.00 
17 Dec 04 CUSIP, 871546206 
Settled CL KING & ASSOCIATES / 30 .00 17.986100 

17 Dec 04 SYMMETRY MED INC COM STK 1,300.000 24,342 .50 .000 24,342 .50 0.00 0.00 0.00 
22 Dec 04 CUSIP. 871546206 
Settled UQUIDNET INC/ 26 00 18705000 
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20 Dec 04 SYMMETRY MED INC COM STK 300,000 5,58000 .000 5,580.00 0.00 0.00 0.00 
23 Dec 04 CUSIP: 871546206 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 18 .580000 

21 Dec 04 SYMMETRY MED INC COM STK 1,300000 24,479.00 000 24,479 .00 000 0.00 0.00 
27 D 

, 
04 CUSIP. 871546206 

80 Settled LIQUIDNET INC /26.00 18810000 

22 Dec 04 SYMMETRY MED INC COM STK 1,700000 33,60900 .000 33,609 .00 0.00 0.00 0.00 
28 Dec 04 CUSIP. 871546206 
Settled LIQUIDNET INC /34.00 19.750000 

15 Jan 04 TALBOTS INC COM 400.000 13,148 .48 .000 13,148 .48 0.00 0.00 0.00 
21 Jan 04 CUSIP. 874161102 
Settled VERITAS SECURITIES 1 12 00 32841200 

16 Jan 04 TALBOTS INC COM 1,700.000 55,675 .34 .000 55,675 .34 0.00 0.00 0.00 
22 Jan 04 CUSIP: 874161102 
Settled JMP SECURITIES / 85 00 32.700200 

16 Jan 04 TALBOTS INC COM 200.000 6,54000 000 6,W.00 0.00 0.00 0.00 
22 Jan 04 CUSIP: 874161102 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 32680000 

9 Jul G4 TETRA TECHNOLOGIES INC DEL COM 800.000 21,12680 000 21,126.80 0.00 0.00. 0.00 
14 Jul 04 CUSIP: 88162FIOS 
Settled NATIONAL FINANCIAL SERVICES / 40.00 26.358500 

12 Jul 04 TETRA TECHNOLOGIES INC DEL COM 400.000 10 .653 .64 .000 10,653.64 0.00 0.00 0.00 
15 Jul 04 CUSIP: 88162F105 
Settled NATIONAL FINANCIAL SERVICES / 20 00 26.584100 

12 Jul 04 TETRA TECHNOLOGIES INC DEL COM 400.000 10,614 .00 .000 10,614 .00 0.00 0.00 0.00 
15 Jul 04 CUSIP: 88162F105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8.00 26.515000 

4 Nov 04 TETRA TECHNOLOGIES INC DEL COM 100.000 3,091.00 .000 3,091.00 0.00 0.00 0.00 
9 Nov 04 CUSIP: 88162F105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 30.690000 

4 Nov 04 TETRA TECHNOLOGIES INC DEL COM 1,100.000 33,767.36 .000 33,767.36 0.00 0.00 0.00 
9 Nov 04 CUSIP: 88162FICS 
Settled SCOTT & STRINGFELLOW INVESTMENT / 55 00 30.647600 

5 Nov 04 TETRA TECHNOLOGIES INC DEL COM 400000 12,36100 .000 12,361 .00 0.00 0.00 0.00 
10 Nov 04 CUSIP. 88162F10S 
Settled SCOTT & STRINGFELLOW INVESTMENT / 20.00 30,852500 
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3 Doc 04 TETRA TECHNOLOGIES INC DEL COM 3,200000 91,28608 000 91,286 .08 000 0.00 0.00 

16 Dec 04 CUSIP: 88162F105 
Settled INVESTMENT TECHNOLOGY GROUP INC 64 00 28.506900 

23 Apr 04 THOMAS & BETTS CORP COM 1,600.000 37,661 .60 .000 37,661 .60 0.00 0.00 0.00 
28 Apr 04 CUSIP. 884315102 
Settled LEHMAN BROTHERS INC / 80 00 23488500 

26 Apr 04 THOMAS & BETTS CORP COM 1,700000 42,13739 000 42,137 .39 0.00 0.00 0.00 
29 Apr 04 CUSIP. 884315102 
Settled LEHMAN BROTHERS INC / 85 00 24.736700 

18 Jun 04 THOMAS & BETTS CORP COM 1,100000 29,220 .07 .000 29,220 .07 000 000 0.00 
23 Jun 04 CUSIP. 884315102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 22 00 26543700 

13 Dec 04 THOMAS & BETTS CORP COM 1,800000 5S,620 .00 .000 55 .620 .00 0,00 0.00 0.00 
16 Doc 04 CUSIP 884315102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 36 00 30880000 

2 Feb 04 TIMKEN CO COM 700.000 15,52866 .000 15,52866 0.00 0.00 000 
5 Feb 04 CUSIP. 887389104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 00 22.163800 

2 Feb 04 TIMKEN CO COM 1,100000 24,48864 000 24,488 .64 0.00 0.00 0.00 
5 Feb 04 CUSIP. 887389104 
Settled MCDONALD AND COMPANY / 55 .00 22212400 

17 Feb 04 TIMKEN CO COM 2,200.000 49,42806 .000 49,42806 0.00 0.00 0.00 
20 Feb 04 CUSIP: 887389104 
Settled ROCHDALE SECURITIES CORPORATION / 110 00 22.417300 

I Mar 04 TIMKEN CO COM 900000 20,24955 000 20,249 .55 0.00 0.00 0.00 
4 Mar 04 CUSIP 887389104 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 22.449500 

USA / 45 00 

2 Mar 04 TIMKEN CO COM 1,200000 27,75696 .000 27,756 .96 000 0.00 000 
5 Mar 04 CUSIP: 887389104 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 23080800 

USA / 60 00 

2 Mar 04 TIMKEN CO COM 300.000 6,91800 .000 6,918.00 0.00 0.00 0.00 
5 Mar 04 CUSIP. 887369104 
Settled LIQUIDNET INC/ 6 00 23040000 
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21 Jul 04 TRACTOR SUP CO COM 200000 7,274.66 .000 7,27466 0.00 000 0.00 
26 Jul 04 CUSIP. 892356106 
Settled FIRST CLEARING LLC / 10 00 36323300 

27 Jul 04 TRACTOR SUP CO COM 700000 25,428.97 .000 25.428 .97 0.00 0.00 0.00 
30 Jul 04 CUSIP. 892356106 
Settled DAVENPORT AND GO OF VIRGINIA INC / 35 00 36277100 
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15 Apr 04 TIMKEN GO COM 1,700.000 40,657 .03 .000 40,657.03 0.00 0.00 0.00 
20 Apr 04 CUSIP. 887389104 
Settled ISI GROUP INC. 185 00 23865900 

16 Apr 04 TIMKEN GO COM 200000 4,818.00 .000 4,81800 0.00 0.00 0.00 
21 Apr 04 CUSIP. 887389104 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 24.070000 

16 Apr 04 TIMKEN CO COM 400,000 9,593.68 .000 9,593.68 000 0.00 0.00 
21 Apr 04 CUSIP. 887389104 
Settled ISI GROUP INC. / 20.00 23934200 

19 Apr 04 TIMKEN CO COM 700-000 16,808 .61 .000 16,808.61 0.00 000 0.00 
22 Apr 04 CUSIP. 887389104 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 14.00 23.992300 

13 Dec 04 TIMKEN GO COM 2,600.000 69,696 .12 .000 69,696.12 0.00 0.00 0.00 
16 Dec 04 CUSIP. 887389104 
Settled INVESTMENT TECHNOLOGY GROUP INC 52 .00 26 .786200 

20 Apr 04 TRACTOR SUP CO COM 1,700-000 70,33206 .000 70,332.06 0.00 0.00 0.00 
23 Apr 04 CUSIP. 892356106 
Settled CANTOR FITZGERALD & CO / 68 00 41 .331800 

21 Apr 04 TRACTOR SUP CO COM 300000 12,311 .10 .000 12,311 .10 000 000 0.00 
26 Apr 04 CUSIP: 892356106 
Settled CANTOR FITZGERALD & GO / 12 .00 40.997000 

22 Apr 04 TRACTOR SUP CO COM 500.000 21,271 .25 .000 21,271 .25 0.00 0.00 0.00 
27 Apr 04 CUSIP: 892356106 
Settled CANTOR FITZGERALD & GO / 20 00 42.502500 

22 Apr 04 TRACTOR SUP CO COM 100.000 4,201 .62 000 4,201 .62 000 0.00 0.00 
27 Apr 04 CUSIP: 892356106 
Settled WAVE SECURITIES LLC; / 1.00 42006200 

13 Jul 04 TRACTOR SUP CO COM 700.000 26,81623 000 26,816 .23 000 0.00 0.00 
16 Jul 04 CUSIP: 892356106 
Settled FIRST CLEARING LLC / 35.00 38.258900 
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27 Sep 04 TRACTOR SUP CO COM 300.000 10,941 .12 .000 10,941 .12 0.00 0.00 0 .00 
30 Sep 04 CUSIP : 892356106 
Settled DAVENPORT AND CO OF VIRGINIA INC / 15.00 36.420400 

28 Sep 04 TRACTOR SUP CO COM 800.000 28,219 .92 .000 28,219 .92 0.00 0.00 0.00 
I Oct 04 CUSIP: 892356106 
Settled ROCHDALE SECURITIES CORPORATION 40 00 35.224900 

23 Apr 04 TRINITY IND INC COM 1,500000 49,344.75 .000 49,3".75 0.00 0.00 0.00 
28 Apr 04 CUSIP. 896522109 
Settled JMP SECURITIES / 75 .00 32646500 

26 Apr 04 TRINITY IND INC COM 800000 26,25384 .000 26,25384 0.00 0.00 0.00 
29 Apr 04 CUSIP: 896522109 
Settled JMP SECURITIES / 40.00 32,767300 

21 Jun 04 TRINITY IND INC COM 1,100.000 34,48665 .000 34.48665 0.00 0.00 0.00 
24 Jun 04 CUSIP: 896522109 
Settled SIDOTI & COMPANY LLC / 55 00 31301500 

22 Jun 04 TRINITY IND INC COM 300.000 9,43344 .000 9,433.44 000 0.00 000 
25 Jun 04 CUSIP: 896522109 
Settled SIDOTI & COMPANY LLC / 15 00 31 .394800 

4 Jun 04 TRIUMPH GROUP INC NEW COM 200.000 6,56464 .000 6,554.64 0.00 0.00 0.00 
9 Jun 04 CUSIP, 896818101 
Settled CANTOR FITZGERALD & CO / 8.00 32.733200 

7 Jun 04 TRIUMPH GROUP INC NEW COM 800000 26,17040 .000 26.170 .40 0.00 0.00 0.00 
10 Jun 04 CUSIP. 896818101 
Settled SCOTT & STRINGFELLOW INVESTMENT 40.00 32.663000 

7 Jun 04 TRIUMPH GROUP INC NEW COM 1,200.000 39,348 .00 .000 39,348 .00 0.00 0.00 0.00 
10 Jun 04 CUSIP: 896818101 
Settled INVESTMENT TECHNOLOGY GROUP INC / 24 .00 32.770000 

8 Jun 04 TRIUMPH GROUP INC NEW GOM 100.000 3,272.35 .000 3,272.35 0.00 0.00 0.00 
11 Jun 04 CUSIP: 896818101 
Settled SCOTT & STRINGFELLOW INVESTMENT / 5.00 32673500 

5 Nov 04 TUESDAY MORNING CORP COM NEW 1,000.000 34,403.50 000 34,403.50 0.00 0.00 0.00 
10 Nov 04 ISIN US8990355054 
Settled CUSIP: 899035505 34.353500 

JEFFERIES & COMPANY / 50 00 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description Realized gain/loss 
~Te-ttledate Asset ID Shares/PAR Transaction amount 
Trade-Status Broker/Com mission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 



Equities 

8 Nov 04 TUESDAY MORNING CORP COM NEW 100 .000 3,427 .36 .000 3,427.36 0 .00 0.00 0 .00 
12 Nov 04 ]SIN US8990355054 
Settled CUSIP: 899035505 34.253600 

INVESTMENT TECHNOLOGY GROUP INC 2 00 

8 Nov 04 TUESDAY MORNING CORP COM NEW 1,000.000 34,08550 .000 34,085.50 0.00 0.00 0.00 

12 Nov 04 ISIN US89903550-54 
Settled CUSIP: 899035505 34035500 

JEFFERIES & COMPANY / 50 00 

9 Nov 04 TUESDAY MORNING CORP COM NEW 100,000 3.416 .50 .000 3,416.50 0.00 0.00 0.00 

15 Nov 04 ISIN US8990355054 
Settled CUSIP: 899035505 34.145000 

INVESTMENT TECHNOLOGY GROUP INC 2.00 

10 Nov 04 TUESDAY MORNING CORP COM NEW 300.000 10,40913 000 10,409.13 0.00 0.00 0.00 

16 Nov 04 ISIN US8990355054 
Settled CUSIP. 899035505 34.647100 

JEFFERIES & COMPANY / 15 00 

11 Nov 04 TUESDAY MORNING CORP COM NEW 400000 14,146 .00 .000 14,146.00 0.00 0.00 0.00 

16 Nov 04 ISIN US8990355054 
Settled CUSIP' 899035505 35345000 

LIQUIDNET INC / 8 00 

11 Nov 04 TUESDAY MORNING CORP COM NEW 400.000 14,080 .56 .000 14,080.56 0.00 0.00 0.00 

16 Nov 04 [SIN US8990355054 
Settled CUSIP. 899035505 35.151400 

JEFFERIES & COMPANY / 20 00 

12 Nov 04 TUESDAY MORNING CORP COM NEW 600.000 21,189 .12 .000 21,189 .12 0.00 0.00 0.00 

17 Nov 04 ISIN US8990355054 
Settled CUSIP. 899035505 35295200 

LIQUIDNET INC 1 12.00 

12 Nov 04 TUESDAY MORNING CORP COM NEW 200000 7,066.58 .000 7,066.58 000 0.00 0.00 

17 Nov 04 [SIN US8990355054 
Settled CUSIP: 899035505 35282900 

JEFFERIES & COMPANY 110.00 

15 Nov 04 TUESDAY MORNING CORP COM NEW 100.000 3,561 .50 000 3,561 .50 0.00 0.00 0.00 

18 Nov 04 ISIN US8990355054 
Settled CLISIP. 899035505 35.565000 

CITIGROUP GLOBAL MARKETS INC/SMITH 
BARNEY / 5.00 
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15 Nov 04 TUESDAY MORNING CORP COM NEW 100000 3,53564 .000 3,535.64 0 .00 0.00 0.00 
18 Nov 04 ISIN US8990355054 
Settled CUSIP: 899035505 35.336400 

LIQUIDNET INC/ 2 00 

15 Nov 04 TUESDAY MORNING CORP COM NEW 200000 6,996.00 .000 6,996.00 000 0.00 0.00 
18 Nov 04 [SIN US8990355054 
Settled CUSIP. 899035505 34960000 

INVESTMENT TECHNOLOGY GROUP INC 4.00 

10 Dee 04 U S XPRESS ENTERPRISES INC CL A 3,700000 93,42500 000 93,425 .00 000 0.00 000 
15 Dee 04 CUSIP, 90338N103 
Settled LEGG MASON WOOD WALKER INC 25.250000 

1 
3 Dee 04 U S XPRESS ENTERPRISES INC CL A 1 .400000 35,271 .74 .000 35,271 .74 000 0.00 0.00 

16 Dec 04 CUSIP: 90338N103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 28.00 25.174100 

26 Apr 04 UNVL TECH INST INC COM 11800000 72,00000 .000 72,000.00 0.00 0.00 0.00 
30 Apr 04 CUSIP. 913915104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 40.000000 

27 Apr 04 UNVL TECH INST INC COM 500.000 20,616 .05 .000 20,616.05 0.00 000 0.00 
30 Apr 04 CUSIP: 913915104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 41.182100 

2500 

18 May 04 UNVL TECH INST INC COM 300.000 13,264 .65 .000 13 .264 .65 0.00 0.00 0.00 
21 May 04 CUSIP: 913915104 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 00 44.195500 

19 May 04 UNVL TECH INST INC COM 100000 4,38056 .000 4,380.56 0.00 0.00 0.00 
24 May 04 CUSIP'913915104 
Settled NATIONAL FINANCIAL SERVICES / 1 .00 43795600 

20 May 04 UNVL TECH INST INC COM 100000 4,297.88 .000 4,297.88 0.00 0.00 0.00 
25 May 04 CUSIP: 913915104 
Settled NATIONAL FINANCIAL SERVICES / 1 .00 42.968800 

1 Sep 04 UNVL TECH INST INC COM 1,400.000 41,965.98' .000 41,965.98 0.00 0.00 0.00 
7 Sep 04 CUSIP: 913915104 
Settled VERITAS SECURITIES / 42 00 29945700 

30 Sep 04 UNVL TECH INST INC COM 1,700.000 51,03655 .000 51,036.55 0.00 0.00 0.00 
5 Oct 04 CUSIP: 913915104 
Settled VERITAS SECURITIES / 51 .00 29.991500 
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17 Dec 04 UNVL TECH INST INC COM 1,800,000 67,59270 .000 67,59270 000 0 .00 0 .00 
22 Dec 04 CUSIP : 913915104 
Settled VERITAS SECURITIES / 54 00 37521500 

7 Dec 04 URS CORP NEW COM 2,700000 82,032 .75 000 82,032 .75 000 0.00 0.00 
10 Dec 04 CUSIP: 903236107 
Settled MORGAN STANLEY & CO INC. NEW YORK 30.332500 

13500 

17 Dec 04 URS CORP NEW COM 1,100.000 33,110 .00 .000 33,110.00 0.00 0.00 0.00 
22 Dec 04 CUSIP' 903236107 
Settled VERITAS SECURITIES / 33 00 30070000 

9 Fab 04 UTD NAT FOODS INC COM 600000 25,814 .82 000 25,814.82 0.00 0.00 0.00 
12 Feb 04 CUSIP. 911163103 
Settled RBC CAPITAL MARKETS INC. / 30 .00 42974700 

10 Feb 04 UTD NAT FOODS INC COM 900000 38,622.69 000 38,622 .69 0.00 0.00 0.00 
13 Feb 04 CUSIP. 911163103 
Settled INVESTMENT TECHNOLOGY GROUP INC/ 18 00 42.894100 

13 Dec 04 UTD NAT FOODS INC COM 2,300000 64,101 .00 .000 64,101 .00 0.00 0.00 0.00 
16 Dec 04 CUSIP. 911163103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 46 00 27.850000 

13 May 04 UTD SURGICAL PARTNERS INTL INC COM 400.000 14,45000 000 14,45000 0.00 000 0.00 
18 May 04 CUSIP. 913016309 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8 00 36.105000 

13 May 04 UTD SURGICAL PARTNERS INTL INC COM 800000 28,94264 .000 28,942 .64 000 0.00 0.00 
18 May 04 CUSIP: 913016309 
Settled LEHMAN BROTHERS INC / 40.00 36.128300 

14 May 04 UTD SURGICAL PARTNERS INTL INC COM 500.000 18,019 .25 .000 18,019.25 0.00 0.00 0.00 
19 May 04 CUSIP: 913016309 
Settled INVESTMENT TECHNOLOGY GROUP INC/ 10 .00 36018500 

14 May 04 UTD SURGICAL PARTNERS INTL INC COM 400.000 14,4S820 .000 14,45820 0.00 0.00 0.00 
19 May 04 CUSIP: 913016309 
Settled LEHMAN BROTHERS INC / 20 00 36095500 

17 May 04 UTD SURGICAL PARTNERS INTL INC COM 400.000 14,23952 .000 14 .23952 0.00 0.00 0.00 
20 May 04 CUSIP. 913016309 
Settled SG COWEN SECURITIES / 20 00 35548800 

18 May 04 UTD SURGICAL PARTNERS INTL INC COM 100.000 3,566.03 .000 3,566.03 000 0.00 0.00 
21 May 04 CUSIP: 913016309 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 35.640300 
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18 May 04 UTD SURGICAL PARTNERS INTL INC COM 200.000 7,12400 .000 7,12400 0.00 0.00 000 
21 May 04 CUSIP. 913016309 
Settled LIQUIDNET INC / 4 00 35.600000 

19 May 04 UTD SURGICAL PARTNERS INTL INC COM 1,000000 35,713.80 000 35,713.80 0.00 0.00 0.00 
24 May 04 CUSIP 913016309 
Settled LIQUIDNET INC /20.00 35693800 

21 May 04 UTD SURGICAL PARTNERS INTL INC COM 100.000 3,740.67 .000 3,74067 0.00 0.00 0.00 
26 May 04 CUSIP. 913016309 
Settied SG COWEN SECURITIES / 5.00 37356700 

13 Dec 04 UTD SURGICAL PARTNERS INTL INC COM 1,800.000 72,95238 .000 72,952 .38 0.00 000 0.00 
16 Dec 04 CUSIP 913016309 
Settled INVESTMENT TECHNOLOGY GROUP INC / 36 00 40.509100 

1 Mar 04 VARCO INTL INC DEL COM 200000 4,145.00 .000 4,145.00 0.00 0.00 0.00 
4 Mar 04 CUSIP: 922122106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 20.705000 

1 Mar 04 VARCO INTL INC DEL COM 1,700.000 35,276.53 .000 35,276.53 0.00 0.00 0.00 
4 Mar 04 CUSIP 922122106 
Settled SIMMONS & COMPANY INTL / 85 00 20.700900 

2 Mar 04 VARCO INTL INC DEL COM 4,600,000 96,357.58 .000 96,35758 0.00 0.00 000 
5 Mar 04 CUSIP: 922122106 
Settled SIMMONS & COMPANY INTL / 230.00 20897300 

3 Mar 04 VARCO INTL INC DEL COM 600.000 12,510 .00 000 12,510.00 0.00 000 0.00 
8 Mar 04 CUSIP. 922122106 
Settled SIMMONS & COMPANY INTL / 30 .00 20800000 

26 Mar 04 VARCO INTL INC DEL COM 3,000000 54,738 .60 .000 54,738 .60 0.00 0.00 0.00 
31 Mar 04 CUSIP. 922122106 
Settled MCDONALD AND COMPANY / 150.00 18196200 

26 Mar 04 VARCO INTL INC DEL COM 500000 9,052.80 .000 9,052.80 0.00 0.00 0.00 
31 Mar 04 CUSIP. 922122106 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 00 18 .085600 

7 Jul 04 VARCO INTL INC DEL COM 1,100.000 25,52594 .000 25,525 .94 0.00 0.00 0.00 
12 Jul 04 CUSIP: 922122106 
Settled BANC AMERICA SECUR. MONTGOMERY DIV. 23 .155400 

55 .00 

8 Jul 04 VARCO INTL INC DEL COM 1,100000 25,622.41 000 25,622.41 0.00 0.00 0.00 
13 Jul 04 CUS)P, 922122106 
Settled FIRST ANALYSIS SECURITIES CORP / 55 00 23.243100 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

i764 r *1 1 1 Account numbner~,,X, u6-SideMent, 
H 'SL Account Name"FREEDOWFORLIM 00veR- ""'o 

31 DE 1 J N'04 - C 04 

Investment Transaction Detail Page 104 of 231 

Trade date Security description Realized gain/loss 
ge-ftledate Asset ID Shares/PAR Transaction amount 
Trade-status Tr-o-ker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 



Equities 
8 Jul 04 VARCO INTL INC DEL COM 200000 4,669.36 .000 4,66936 0.00 0.00 0.00 
13 Jul 04 CUSIP: 922122106 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 4.00 23.326800 

13 Dec 04 VARCO INTL INC DEL COM 2,400000 68,687 .04 .000 68,687 .04 000 0.00 000 
16 Dec 04 CUSIP: 922122106 
Settled INVESTMENT TECHNOLOGY GROUP INC 48 00 28599600 

23 Jun 04 W MARINE INC 900.000 24,11253 000 24,112.53 0.00 000 0.00 
28 Jun 04 CUSIP. 954235107 
Settled RBC CAPITAL MARKETS INC. / 45 00 26741700 

24 Jun 04 W MARINE INC 500000 13,863 .10 .000 13,863.10 000 0.00 0.00 
29 Jun 04 CUSIP: 954235107 
Settled RBC CAPITAL MARKETS INC. / 25.00 27.676200 

25 Jun 04 W MARINE INC 1.000000 28,41020 .000 28,410.20 000 0.00 0.00 
30 Jun 04 CUSIP: 954235107 
Settled RBC CAPITAL MARKETS INC. / 50 00 28360200 

28 Jun 04 W MARINE INC 2,000000 57,921 .20 .000 57,921 .20 0.00 0.00 0.00 
I Jul 04 CUSIP. 954235107 
Settled RBC CAPITAL MARKETS INC. / 100 00 28910600 

29 Jun 04 W MARINE INC 900.000 25.33239 .000 25,33239 0.00 000 0.00 
2 Jul 04 CUSIP: 954235107 
Settled RBC CAPITAL MARKETS INC. / 45 .00 28097100 

29 Jun 04 W MARINE INC 500.000 14,031 .25 .000 14,031 .25 000 0.00 0.00 
2 Jul 04 CUSIP. 954235107 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 00 28.042500 

10 Sep 04 W MARINE INC 1,300000 25,718.68 000 25,718 .68 0.00 0.00 0.00 
15 Sep 04 CUSIP: 954235107 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 19733600 

BARNEY / 65.00 

13 Sep 04 W MARINE INC 1,000000 20,16050 .000 20,16050 0.00 0.00 0.00 
16 Sep 04 CUSIP, 954235107 
Settled WELLS FARGO SECURITIES LLC; / 50.00 20110500 

13 Sep 04 W MARINE INC 600000 12,192.00 .000 12 .19200 0.00 0.00 000 
16 Sep 04 CUSIP: 954235107 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 20270000 

BARNEY / 30 00 
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13 Dec 04 W MARINE INC 2,600.000 61,022 .00 .000 61,022 .00 0.00 0 .00 0.00 
16 Dec 04 CUSIP . 954235107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 52 .00 23.450000 

3 May 04 WABTEC CORP COM 1,000.000 16,672 .90 .000 16,672.90 0.00 0.00 0.00 
6 May 04 CUSIP. 929740108 
Settled SCOTT & STRINGFELLOW INVESTMENT / 50.00 16 .622900 

4 May 04 WABTEC CORP COM 1,200000 20,04684 .000 20,046.84 0.00 0.00 0.00 
7 May 04 CUSIP. 929740108 
Settled SCOTT & STRINGFELLOW INVESTMENT / 60 00 16.655700 

4 May 04 WABTEC CORP COM 1,600.000 26,680.80 .000 26,680.80 0.00 0.00 0.00 
7 May 04 CUSIP. 929740108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 32.00 16655500 

5 May 04 WABTEC CORP COM 700.000 11,694.20 .000 11,694 .20 0.00 0.00 0.00 
10 May 04 CUSIP, 929740108 
Settled SCOTT & STRINGFELLOW INVESTMENT / 35 00 16.656000 

18 Jun 04 WABTEC CORP COM 600.000 10,746 .00 .000 10,746 .00 0.00 0.00 0.00 
23 Jun 04 CUSIP: 929740108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 00 17.890000 

21 Jun 04 WABTEC CORP COM 500.000 9,123.80 .000 9,123.80 0.00 0.00 0.00 
24 Jun 04 CUSIP. 929740108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 18 .197600 

2500 

21 Jun 04 WABTEC CORP COM 500000 9,112.50 .000 9,112.50 0.00 0.00 0.00 
24 Jun 04 CUSIP: 929740108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 00 18.205000 

22 Jun 04 WABTEC CORP COM 400000 7,256.88 .000 7,256.88 0.00 0.00 0.00 
25 Jun 04 CUSIP. 929740108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 18092200 

20.00 

17 Dec 04 WABTEC CORP COM 2,700.000 54,298.35 .000 54,298 .35 0.00 0.00 0.00 
22 Dec 04 CUSIP: 929740108 
Settled VERITAS SECURITIES / 81 .00 20.080500 

20 Apr 04 WALTER INDS INC COM 200000 2.593 .44 000 2,593.44 0.00 0.00 0.00 
23 Apr 04 CUSIP: 93317QI05 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 12.947200 
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13 Dec 04 WALTER INDS INC COM 2,700.000 76,86900 .000 76,869 .00 000 0.00 0.00 
16 Dec 04 CUSIP: 933170105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 54 .00 28450000 

21 Oct 04 WEBEX INC COM 1,200000 32,191 .20 .000 32,191 .20 000 0.00 0.00 
26 Oct 04 CUSIP. 947671-109 
Settled KINNARD JOHN Q & COMPANY. / 60 00 26776000 

20 Jul 04 WINNEBAGO INDS INC COM 1,200.000 42,37500 000 42,375.00 000 0.00 0.00 
23 Jul 04 CUSIP. 974637100 
Settled SCOTT & STRINGFELLOW INVESTMENT 60 00 35262500 

21 Jul 04 WINNEBAGO INDS INC COM 1,300000 46,411 .17 000 46,411 .17 000 000 0.00 
26 Jul 04 CUSIP: 974637100 
Settled LIQUIDNET INC / 26 00 35680900 

21 Jul 04 WINNEBAGO INDS INC COM 1,700,000 61,150.19 .000 61,150 .19 0.00 0.00 0.00 
26 Jul 04 CUSIP: 974637100 
Settled SCOTT & STRINGFELLOW INVESTMENT 85 00 35.920700 

7 Jan 04 ZORAN CORP COM 400.000 7.835 .24 .000 7,835.24 000 0.00 0.00 
12 Jan 04 CUSIP. 98975F101 
Settled NEEDHAM & COMPANY 120.00 19538100 

8 Jan 04 ZORAN CORP COM 1.200.000 23,46720 .000 23,467.20 0.00 0.00 0.00 
13 Jan 04 CUSIP: 98975F101 
Settled NEEDHAM & COMPANY / 60 00 19506000 
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20 Apr 04 WALTER INDS INC COM 5,800000 75,303 .14 .000 75,303.14 0.00 0.00 0.00 
23 Apr 04 CUSIP: 933170105 
Settled DAVENPORT AND CO OF VIRGINIA INC / 12.933300 

290.00 

21 Apr 04 WALTER INDS INC COM 600.000 7,796.76 .000 7,796.76 0.00 000 0.00 
26 Apr 04 CUSIP. 933170105 
Settled DAVENPORT AND CO OF VIRGINIA INC / 30 00 12.944600 

22 Apr 04 WALTER INDS INC COM 400.000 5,235.16 .000 5,235.16 0.00 0.00 0.00 
27 Apr 04 CUSIP: 933170105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8.00 13067900 

22 Apr 04 WALTER INDS INC COM 2,800000 37,126.88 .000 37,126 .88 0.00 0.00 0.00 
27 Apr 04 CUSIP: 93317Q105 
Settled DAVENPORT AND CO OF VIRGINIA INC 13 .209600 

14000 
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Total common stock 28,882,407 .67 .000 28,882,407.67 0.00 0.00 0.00 
Total equities 28,882,407.67 .000 28,882,407.67 0 .00 0.00 0 .00 
Total purchases 1,128,600.00 28,882,407.67 .000 28,882,407.67 0 .00 0 .00 0.00 

Sales 

228.947.44 .000 - 151,455.36 77,492.08 0.00 77,492.08 
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Realized gain/loss 

Equities 
8 Jan 04 ZORAN CORP COM 300000 5,866.50 000 5,866.50 0.00 0.00 0.00 
13 Jan 04 CUSIP: 9897517101 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 19.535000 

9 Jan 04 ZORAN CORP COM 100000 1,964.00 .000 1,964.00 0.00 0.00 0.00 
14 Jan 04 CUSIP. 98975F101 
Settled NEEDHAM & COMPANY / 5.00 19.590000 

12 Jan 04 ZORAN CORP COM 300.000 6.029 .85 .000 6,029.85 0.00 0.00 0.00 
15 Jan 04 CUSIP: 98975F101 
Settled WAVE SECURITIES LLC / 3.00 20089500 

1 
2 Jan 04 ZORAN CORP COM 800.000 16,02024 Goo 16,020.24 0.00 0.00 0.00 

15 Jan 04 CUSIP: 98975F101 
Settled NEEDHAM & COMPANY / 40 00 19975300 

13 Jan 04 ZORAN CORP COM 1,200.000 24,484 .20 .000 24,484.20 000 0.00 0.00 
16 Jan 04 CUSIP. 98975F101 
Settled NEEDHAM & COMPANY 160 00 20,353500 

Total United States - USD - 28,475,479.71 .000 28,475,479 .71 0.00 0.00 0.00 

Equities 
Common stock 
United States - USD 
15 Apr 04 #REORG/BROWN TOM INC CASH MERGER,EFF 4,800.000 
20 Apr 04 5/24/04 
Settled CUSIP: 115660201 47.708500 

WAVE SECURITIES ULC / 48 00 
OTHER CHARGES- 536 
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Equities 

19 Apr 04 #REORG/EVERGREEN RES INC STK MERGER TO - 1,300.000 53,841 .22 .000 - 29,153.17 24,688.05 0 .00 24,68805 
22 Apr 04 PIONEER NAT RES CO SEC 2730689 
Settled EF9/29/04CUSIP . 299900308 41467300 

HIBERNIA SOUTHCOAST CAPITAL INC. 
/6500 
OTHER CHARGES. 1 .27 

MERGER TO 2,100000 85,88441 000 - 45,915 .14 39,969 .27 0.00 39,969 .27 

40918300 

20 Apr 04 #REORG/EVERGREEN RES INC STK 
23 Apr 04 PIONEER NAT RES CO SEC 2730689 
Settled EF9/29/04CUSIP 299900308 

LIQUI DNET INC 1 42.00 
OTHER CHARGES 202 

20 Apr 04 #REORG/EVERGREEN RES INC STK MERGER TO - 800000 32,125 .72 .000 17,31244 14,81328 000 14,81328 
23 Apr 04 PIONEER NAT RES CO SEC 2730689 
Settled EF9/29/04CUSIP 299900308 40208100 

AUTRANET INC EQUITY TRADES 
4000 
OTHER CHARGES. .76 

21 Apr 04 #REORG/EVERGREEN RES INC STK MERGER TO - 200000 7,81009 .000 4,328.11 3.481 .98 0.00 3,481 .98 
26 Apr 04 PIONEER NAT RES CO SEC 2730689 
Settled EF9/29/04CUSIP. 299900308 39 .101400 

AUTRANET INC EQUITY TRADES 
1000 
OTHER CHARGES 19 

19 May 04 #REORG/KROLL INC CASH MERGER EFF 7/8/04 5,700.000 207,874.13 .000 153,031 .90 54,842 .23 0.00 54,842 .23 
24 May 04 CUSIP: 501049100 
Settled LYNCH JONES & RYAN / 171 00 36.500000 

OTHER CHARGES. 4.87 

17 May 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 100.000 3,18528 .000 3,205.11 - 19 .83 0.00 - 19 .83 
20 May 04 MERGER EFF 12/22/04 
Settled CUSIP: 609200100 31 .893600 

CANTOR FITZGERALD & CO / 4 00 
OTHER CHARGES- .08 

1 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 100.000 3,506.89 .000 3,205.11 301.78 0.00 301.78 
7 Jul 04 MERGER EFF 12/22/04 
Settled CUSIP. 609200100 35.079800 

NATIONAL FINANCIAL SERVICES / 100 
OTHER CHARGES: 09 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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8 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 500000 16,22961 .000 15,513 .78 71583 000 715.83 
13 Jul 04 MERGER EFF 12/22104 
Settled CUSIP: 609200100 32.500000 

CANTOR FITZGERALD & CO / 20 00 
OTHER CHARGES .39 

9 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 100000 3,310.13 .000 3,048.52 26161 000 261.61 
14 Jul 04 MERGER EFF 12/22/04 
Settled CUSIP: 609200100 33112100 

NATIONAL FINANCIAL SERVICES / 1.00 
OTHER CHARGES 08 

12 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 200000 6,71384 000 6,057.22 656.62 0.00 656.62 
15 Jul 04 MERGER EFF 12122/04 
Settled CUSIP. 609200100 33580000 

NATIONAL FINANCIAL SERVICES / 2.00 
OTHER CHARGES. .16 

12 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 500000 16,704 .60 .000 - 15,108 .62 1,59598 0.00 1,59598 
15 Jul 04 MERGER EFF 12/22/04 
Settled CUSIP: 609200100 33.430000 

LIQUIDNET INC / 10.00 
OTHER CHARGES* .40 
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1 Ju 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 300 .000 10,281 .23 .000 - 9,615.33 665 .90 0.00 665 .90 
7 Ju : 04 MERGER EFF 12/22/04 
Settled CUSIP: 609200100 34.301600 

PULSE TRADING LLC / 9 00 
OTHER CHARGES. .25 

6 Ju 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 300.000 9,908.37 .000 - 9,615.33 293.04 0.00 293.04 
9 Z 04 MERGER EFF 12122/04 
Settled CUSIP: 609200100 33.058700 

PULSE TRADING LLC / 9 00 
OTHER CHARGES' .24 

7 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 400.000 12,971 .73 .000 - 12,820.44 151 .29 000 151.29 
12 Jul 04 MERGER EFF 12/22/04 
Settled CUSIP: 609200100 32.480100 

PRUDENTIAL EQUITY GROUP / 20 00 
OTHER CHARGES: .31 

8 Jul G4 #REORG/MONDAVI ROBERT CORP CL A CASH - 50G 000 16,22426 .000 - 15,943 .69 280.57 000 280.57 
13 Jul 04 MERGER EFF 12/22/04 
Settled CUSIP: 609200100 32.499300 

PRUDENTIAL EQUITY GROUP / 25 00 
OTHER CHARGES- .39 



Equities 

1 
3 Ju 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 200 .000 6.75394 .000 - 5,964 .72 789.22 0 .00 78922 
16 Ju : 04 MERGER EFF 12122/04 
Settled CUSIP 

1 
609200100 33.780500 

NATIONAL FINANCIAL SERVICES / 2.00 
OTHER CHARGES. .16 

1 
4 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 100000 3,384.51 000 2,970.54 413.97 0.00 413.97 
19 Jul 04 MERGER EFF 12,22/04 
Settled CUSIP* 609200100 33855900 

NATIONAL FINANCIAL SERVICES / 1 00 
OTHER CHARGES: .08 

15 Jul 04 #REORG/MONDAVI ROBERT CORP CIL A CASH - 100.000 3,394.59 .000 2,970.54 42405 0.00 424.05 
20 Jul 04 MERGER EFF 12/22104 
Settled CUSIP: 609200100 33.956700 

NATIONAL FINANCIAL SERVICES / 1 00 
OTHER CHARGES. .08 

15 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 100.000 3,39061 .000 2,970.54 420.07 0.00 420.07 
20 Jul 04 MERGER EFF 12/22/04 
Settled CUSIP. 609200100 33.926900 

INVESTMENT TECHNOLOGY GROUP INC / 2 00 
OTHER CHARGES- 08 

19 Jul 04 #REORG/MONDAVI ROBERT CORP CL A CASH - 200000 6,60006 000 5,941 .08 65898 0.00 658.98 
22 Jul 04 MERGER EFF 12/22104 
Settled CUSIP: 609200100 33.031100 

PULSE TRADING LLC / 6 00 
OTHER CHARGES. .16 

17 Feb 04 #REORG/TBC CORP FORMATION OF HOLDINGS - 100.000 2,867.50 .000 1,794.09 1,073.41 0.00 1,073.41 
20 Feb 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 28.686400 

CORRESPONDENT SERVICES CORP. I 100 
OTHER CHARGES- .14 

18 Feb 04 #RE0RG/TBC CORP FORMATION OF HOLDINGS - 100.000 2,87325 .000 - 1,794.09 1,079.16 000 1,079.16 
23 Feb 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 28.753900 

INVESTMENT TECHNOLOGY GROUP INC / 2 00 
OTHER CHARGES. .14 

000 - 3,574.20 2,02559 0.00 2.025 .59 

28.010300 
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20 Feb 04 #REORG/TBC CORP FORMATION OF HOLDINGS 
25 Feb 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP. 872180104 

CORRESPONDENT SERVICES CORP 1 2.00 
OTHER CHARGES: .27 

- 200000 5,59979 
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8 Jul 04 #REORGITBC CORP FORMATION OF HOLDINGS - 600.000 13,32226 .000 10,685.04 2,637.22 0.00 2,637.22 
13 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 22.244300 

CANTOR FITZGERALD & CO / 24.oo 
OTHER CHARGES: .32 

9 Jul 04 #RE0RG/T8C CORP FORMATION OF HOLDINGS - 100000 2,30451 .000 1,780.84 52367 0.00 523.67 
14 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP. 872180104 23055700 

NATIONAL FINANCIAL SERVICES / 1 .00 
OTHER CHARGES: .06 

9 Jul 04 #REORG/TBC CORP FORMATION OF HOLDINGS - 400.000 9,082.14 000 7.123.36 1,958.78 0.00 1,958.78 
14 Jul 04 COTO TBC CORP NEW EFF 11130/04 
Settled CUSIP: 872180104 22.725900 

INVESTMENT TECHNOLOGY GROUP INC / 8.00 
OTHER CHARGES: .22 
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23 Feb 04 #REORG/TBC CORP FORMATION OF HOLDINGS - 400.000 10,88625 .000 7,148.40 3,737.85 0 .00 3,737.85 
26 Feb 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP. 872180104 27.266700 

MCDONALD AND COMPANY / 20 00 
OTHER CHARGES: 43 

24 Feb 04 #REORG/TBC CORP FORMATION OF HOLDINGS - 100.000 2,710.39 .000 1,783.51 926.88 000 926.88 
27 Feb 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 27.115000 

CORRESPONDENT SERVICES CORP . / 1 .00 
OTHER CHARGES- .11 

6 Jul 04 #REORG/TBC CORP FORMATION OF HOLDINGS 1,900,000 44,910 .19 .000 46,685 .97 1,775.78 0.00 1,775.78 
9 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP' 872180104 23677500 

CANTOR FITZGERALD & CO / 76 00 
OTHER CHARGES: 106 

7 Jul 04 #RE0RG/TBC CORP FORMATION OF HOLDINGS - 100000 2,33894 000 1,78084 558.10 0.00 558.10 
12 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 23.400000 

NATIONAL FINANCIAL SERVICES / 100 
OTHER CHARGES: 06 

8 Jul 04 #REORG/TBC CORP FORMATION OF HOLDINGS - 200.000 4,54689 000 3,561.68 985.21 0.00 985.21 
13 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 8721BOID4 22.755000 

INVESTMENT TECHNOLOGY GROUP INC / 4 00 
OTHER CHARGES: .11 
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9 Jul 04 #RE0RG/TBC CORP FORMATION OF HOLDINGS - 600000 13,445.68 .000 10,680.84 2,764.84 0.00 2,764.84 
14 Jul 04 COTO TBC CORP NEW EFF 11/30104 
Settled CUSIP. 872180104 22.450000 

CANTOR FITZGERALD & CO / 24 00 
OTHER CHARGES: .32 

9 Jul 04 #REORGrrBC CORP FORMATION OF HOLDINGS - 300000 6,937.33 .000 5,342.52 1,59481 0.00 1,594.81 
14 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 23.145000 

LIQUIDNET INC / 6.00 
OTHER CHARGES: .17 

12 Jul 04 #REORGITBC CORP FORMATION OF HOLDINGS - 100.000 2,309.44 .000 1,780.00 529.44 0.00 529.44 
15 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 23.105000 

NATIONAL FINANCIAL SERVICES / 1.00 
OTHER CHARGES: .06 

12 Jul 04 #REORG/TBC CORP FORMATION OF HOLDINGS - 200.000 4,612.89 .000 3,552.22 1,060.67 0.00 1,060.67 
15 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 23.085000 

LIQUIDNET INC /4.00 
OTHER CHARGES: .11 

14 Jul 04 #REORG/TI3C CORP FORMATION OF HOLDINGS - 100000 2,275.44 .000 - 1,776.11 499.33 0.00 499.33 
19 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP 872180104 22.775000 

INVESTMENT TECHNOLOGY GROUP INC / 2.00 
OTHER CHARGES: .06 

14 Jul 04 #REORG/TBC CORP FORMATION OF HOLDINGS - 500000 11,307.73 .000 - 8M5.36 2,462.37 0.00 2,462.37 
19 Jul 04 COTO TBC CORP NEW EFF 11/30/04 
Settled CUSIP: 872180104 22666000 

MORGAN KEEGAN AND COMPANY / 25 00 
OTHER CHARGES. 27 

14 Apr 04 #REORG/WESTPORT RES CORP STK MERGER TO - 2.000000 68,24680 .000 - 39,947.46 28,299 .34 0.00 28,299 .34 
19 Apr 04 KERR MCGEE CORP SEC #2451794 EFF 
Settled 6125/04CUSIP . 961418100 34.174200 

HOWARD, WEIL, DIV LEGG MASON\/ 
100.00 
OTHER CHARGES: 160 



Equities 

14 Apr 04 #REORG/WESTPORT RES CORP STK MERGER TO 3,000000 102,63989 000 58,49227 44.147.62 000 44 .147.62 
19 Apr 04 KERR MCGEE CORP SEC #2451794 EFF 
Settled 6/25/04CUSIP* 961418100 34254100 

CANTOR FITZGERALD & CO / 120 00 
OTHER CHARGES, 2.41 

30 Aug 04 ACCREDO HLTH INC COM 2,000000 43,642.97 000 74,616 .00 30,97303 0.00 30,973 .03 

2 Sep 04 CUSIP: 00437V104 
Settled RBC CAPITAL MARKETS INC 100.00 21.872000 

OTHER CHARGES: 103 

31 Aug 04 ACCREDO HLTH INC COM 1,400000 30,14829 .000 51,535.14 21,386.85 0.00 21,386 .85 

3 Sep 04 CUSIP. 00437V104 
Settled LIQUIDNET INC/ 28 00 21555000 

OTHER CHARGES. .71 

31 Aug 04 ACCREDO HLTH INC COM 2,800.000 60,22602 .000 80,737.77 20,511 .75 0.00 20,511 .75 

3 Sep 04 CUSIP: 00437V104 
Settled SIDOTI & COMPANY LLC / 140 00 21,559800 

OTHER CHARGES: 1.42 

8 Jan 04 ACTIVISION INC NEW COM NEW 1,900.000 34,511 .12 .000 25,692.76 8,818.36 0.00 8,818.36 

13 Jan 04 CUSIP: 004930202 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 18.214600 

95.00 
OTHER CHARGES. 162 

8 Jan 04 ACTIVISION INC NEW COM NEW 1,000.000 18,119.15 .000 13,741 .20 4,377.95 0.00 4.377 .95 

13 Jan 04 CUSIP 004930202 
Settled LIQUIDNET INC/ 20 00 18.140000 

OTHER CHARGES* .85 

8 Jan 04 ACTIVISION INC NEW COM NEW - 300.000 5.464.24 000 4,122.36 1,341 .88 0.00 1,341 .88 

13 Jan 04 CUSIP. 004930202 
Settled LIQUIDNET INC/ 6.00 18.235000 

OTHER CHARGES. 26 

15 Mar 04 ACTIVISION INC NEW COM NEW 1,500.000 30,25126 .000 17,933.40 12,317.86 0.00 12,317 .86 

18 Mar 04 CUSIP- 004930202 
Settled LIQUI DNET INC / 30 .00 20.188300 

OTHER CHARGES: 1.19 

15 Mar 04 ACTIVISION INC NEW COM NEW - 300000 6,019.53 .0Go 3,938.76 2,080.77 0.00 2,080.77 

18 Mar 04 CUSIP. 004930202 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 20.085900 

OTHER CHARGES. .24 
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Equities 

1 
5 Mar 04 ACTIVISION INC NEW COM NEW 2,600.000 52,207.77 .000 32,935 .22 19,272 .55 0.00 19,27255 
18 Mar 04 CUSIP. 004930202 
Settled WEDBUSH MORGAN SECURITIES, INC 130 00 20.130700 

OTHER CHARGES 2.05 

16 Mar 04 ACTIVISION INC NEW COM NEW 1,900000 25,60150 .000 15,114 .93 10,486 .57 0.00 10,486 .57 

19 Mar 04 CUSIP: 004930202 
Settled LIQUIDNET INC/ 38.00 13 .49SO00 

OTHER CHARGES: 1.00 

16 Mar 04 ACTIVISION INC NEW COM NEW 3,050000 40,910.48 000 24,233 .27 16,677 .21 0.00. 16,677 .21 

19 Mar 04 CUSIP: 004930202 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 13463800 

15250 
OTHER CHARGES 1.61 

10 Aug 04 ACTIVISION INC NEW COM NEW 4,500000 61,422.65 .000 72.33480 10,912 .15 0.00 10,912.15 

13 Aug 04 CUSIP: 004930202 
Settled THOMAS WEISEL PARTNERS LLC / 225 00 13 .699800 

OTHER CHARGES. 1.45 

10 Aug 04 ACTIVISION INC NEW COM NEW - 900.000 12,01525 000 14,376.41 2,361.16 0.00 2,361.16 

13 Aug 04 CUSIP. 004930202 
Settled INVESTMENT TECHNOLOGY GROUP INC 18 00 13 .370600 

OTHER CHARGES: .29 

11 Aug 04 ACTIVISION INC NEW COM NEW 1,800000 22,879.08 .000 28,332 .14 5,45306 0.00 5,45306 

16 Aug 04 CUSIP: 004930202 
Settled THOMAS WEISEL PARTNERS LLC 90 .00 12760900 

OTHER CHARGES. 54 

11 Aug 04 ACTIVISION INC NEW COM NEW 1,200000 15.063.36 .000 19,168.20 4,104.84 0.00 4,104.84 

16 Aug 04 CUSIP. 004930202 
Settled LIQUIDNET INC / 24.00 12 .573100 

OTHER CHARGES. 36 

11 Aug 04 ACTIVISION INC NEW COM NEW 1,200.000 15,041 .64 .000 19,168.20 4,126.56 0.00 4,126.56 

16 Aug 04 CUSIP: 004930202 
Settled INVESTMENT TECHNOLOGY GROUP INC 24.00 12 .555000 

OTHER CHARGES: .36 

4 Fab 04 AGCO CORP COM 4,500.000 84,286.90 .000 93,190.01 8,903.11 0.00 8,903.11 

9 Feb 04 CUSIP: 001084102 
Settled LIQUIDNET INC / 90 00 18 .751300 

OTHER CHARGES. 395 
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4 Feb 04 AGCO CORP COM - 2,500.000 46,760 .30 .000 42.755.78 4,004.52 000 4.00452 
9 Feb 04 CUSIP: 001084102 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 18.755000 

125.00 
OTHER CHARGES' 220 

21 Dec 04 AGCO CORP COM - 100.000 2,192.94 .000 2,204.00 - 11 .06 0.00 - 11 .06 
27 Dec 04 CUSIP: 001084102 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 21 .950000 

OTHER CHARGES* 06 

21 Dec 04 AGCO CORP COM 2,700000 58,637 .22 .000 59 .508 .00 - 870.78 0.00 - 870.78 
27 Dec 04 CUSIP: 001084102 
Settled IMPERIAL CAPITAL LLC / 108 00 21 .758000 

OTHER CHARGES: 1.38 

1 
2 Feb 04 ALEXANDRIA REAL ESTATE EQUITIES INC COM 1,400.000 85,433 .37 .000 78,798 .00 6,63537 0.00 6,635.37 

18 Feb 04 CUSIP: 015271109 
Settled JMP SECURITIES / 70 00 61076700 

OTHER CHARGES 4.01 

1 
2 Feb 04 ALEXANDRIA REAL ESTATE EQUITIES INC COM - 100.000 6,017.21 .000 4,307.55 1,709.66 0.00 1,70966 

18 Feb 04 CUSIP. 015271109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 60-195000 

OTHER CHARGES. 29 

6 May 04 ALEXANDRIA REAL ESTATE EQUITIES INC COM 2,300000 126,08787 000 98,827.49 27,260 .38 000 27,260.38 
11 May 04 CUSIP: 015271109 
Settled LYNCH JONES & RYAN / 69 00 54.852100 

OTHER CHARGES. 2.96 

1 Apr 04 AMERN EAGLE OUTFITTERS INC NEW COM 1,700.000 47,23628 .000 35,002 .47 12,23381 0.00 12,23381 
6 Apr 04 CUSIP. 02553E106 
Settled LIOUIDNET INC/ 34.00 27.806700 

OTHER CHARGES. 1 .11 

15 Jun 04 AMERN EAGLE OUTFITTERS INC NEW COM 2,100.000 60 .393 .74 .000 41,88331 18,51043 000 18,510 .43 
18 Jun 04 CUSIP: 02553E106 
Settled BANC AMERICA SECUR. MONTGOMERY DIV. 28809600 

10500 
OTHER CHARGES* 1.42 

23 Jun 04 AMERN EAGLE OUTFITTERS INC NEW COM - 900.000 25,4S7.16 .000 17,341 .29 8,115.87 0.00 8,115.87 
28 Jun 04 CUSIP, 02553E106 
Settled SG COWEN SECURITIES / 45 00 28.336400 

OTHER CHARGES: .60 
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20 Aug 04 AMERN EAGLE OUTFITTERS INC NEW COM - 900000 30,320 .10 000 - 27,397 .26 2,922 .84 0.00 2,922.84 
25 Aug 04 CUSIP : 02553EI06 
Settled SANDERS MORRIS MUNDY / 45.00 33.739800 

OTHER CHARGES. .72 

20 Aug 04 AMERN EAGLE OUTFITTERS INC NEW COM - 2,100000 70,722 .56 000 49,955.16 20,767.40 0.00 20,767.40 
25 Aug 04 CUSIP: 02553E106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 42 .00 33698200 

OTHER CHARGES. 1 .66 

4 Nov 04 AMERN EAGLE OUTFITTERS INC NEW COM - 300000 12,03325 .000 5,T78.45 6,254.80 0.00 6,254.80 
9 Nov 04 CUSIP: 02553E106 
Settled ADAMS HARKNESS & HILL, INC / 15 .00 40.161800 

OTHER CHARGES. 29 

2 Apr 04 AMERN ITALIAN PASTA CO CL A - 100.000 3,933.90 .000 4,069.35 - 13545 0.00 - 135.45 
7 Apr 04 CUSIP: 027070101 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 39.360000 

OTHER CHARGES .10 

2 Apr 04 AMERN ITALIAN PASTA CO CIL A 1,800000 69,856 .36 .000 72,809 .09 - 2,952.73 0.00 - 2,952.73 
7 Apr 04 CUSIP* 027070101 
Settled FAHNESTOCK AND COMPANY / 90 00 38.860000 

OTHER CHARGES- 1.64 

10 Feb 04 AMETEK INC NEW COM 3,000000 147,457.79 000 108,076.19 39,381 .60 0.00 39,381 .60 
13 Feb 04 CUSIP. 031100100 
Settled JMP SECURITIES / 150 00 49.204900 

OTHER CHARGES. 691 

4 Nov 04 AMETEK INC NEW COM - 700000 22,927 .82 .000 21,042.77 1,885.05 0.00 1,885.05 
9 Nov 04 CUSIP: 031100100 
Settled SIDOTI & COMPANY LLC / 35 00 32804800 

OTHER CHARGES: .54 

22 Sep 04 ANALOGIC CORP COM PAR $0.05 1,100000 45,722.07 .000 54,167.95 - 8,445.88 0.00 8,44588 
27 Sep 04 CUSIP: 032657207 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 41616500 

5500 
OTHER CHARGES: 108 

000 - 9,790.00 - 1,41788 0.00 . 1,417.88 

41 .911600 
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24 Sep 04 ANALOGIC CORP COM PAR $0.05 - 300.000 12,298 .63 .000 - 14 .604 .99 2,306.36 0.00 2,306.36 
29 Sep 04 CUSIP. 032657207 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 41046400 

1500 
OTHER CHARGES: .29 

24 Sep 04 ANALOGIC CORP COM PAR $0 .05 - 200.000 8,311.80 000 9,708.77 1,396.97 0.00 1,396.97 
29 Sep 04 CUSIP* 0326S7207 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 41.580000 

OTHER CHARGES. 20 

27 Sep 04 ANALOGIC CORP COM PAR $0 05 - 100.000 4,098.72 .000 4,840.44 - 741.72 0.00 - 741 .72 
30 Sep 04 CUSIP: 032657207 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 41.038200 

5.00 
OTHER CHARGES: .10 

11 Feb 04 ANDREW CORP COM - 800000 14,43212 000 9.158 .48 5,273.64 0.00 5,273.64 
17 Feb 04 CUSIP. 034425108 
Settled PRUDENTIAL EQUITY GROUP / 40 00 18 .091000 

OTHER CHARGES. 68 

12 Feb 04 ANDREW CORP COM - 400000 7.077.66 000 4,579.24 2,498.42 0.00 2,498.42 
18 Feb 04 CUSIP 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 17715000 

OTHER CHARGES. .34 

12 Feb 04 ANDREW CORP COM 1,400.000 24,54574 OOQ 15,907 .33 8,638.41 0.00 8,638.41 
18 Feb 04 CUSIP: 034425108 
Settled PIPER JAFFRAY INC / 70 .00 17.583500 

OTHER CHARGES: 1.16 

20 Feb 04 ANDREW CORP COM 4,800,000 74,526 .10 .000 54,250.08 20,276 .02 0.00 20,276.02 
25 Feb 04 CUSIP: 034425108 
Settled SG COWEN AND COMPANY / 240.00 15577000 

OTHER CHARGES: 3.50 

6 Apr 04 ANDREW CORP COM 2.100000 43,11556 .000 23,569.81 19,545 .75 0.00 19,54S.75 
12 Apr 04 CUSIP. 034425108 
Settled LIQUIDNET INC / 42.00 20.551700 

OTHER CHARGES- 1 .01 

7 Apr 04 ANDREW CORP COM - 800000 16,608 .17 .000 8,930.20 7,677.97 0.00 7,677.97 
13 Apr 04 CUSIP. 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC 16.00 20.780700 

OTHER CHARGES. .39 
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7 Apr 04 ANDREW CORP COM 400.000 8,243 .00 .000 4,443 .60 3,799 .40 0 .00 3,799 .40 
13 Apr 04 CUSIP. 034425108 
Settled LEGG MASON WOOD WALKER INC / 20 .00 20.658000 

OTHER CHARGES: 20 

16 Apr 04 ANDREW CORP COM 2,000.000 40,167.65 .000 22,172 .20 17,995.45 0.00 17,99545 

21 Apr 04 CUSIP: 034425108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 20.134300 

100.00 
OTHER CHARGES: 95 

16 Apr 04 ANDREW CORP COM - 200.000 3,997.90 .000 2,217.22 1,780.68 0.00 1 .780 .68 

21 Apr 04 CUSIP: 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 20.010000 

OTHER CHARGES- .10 

16 Apr 04 ANDREW CORP COM 1 .700 .000 34,156 .44 .000 18,733 .56 15.422.88 0.00 15,422 .88 

21 Apr 04 CUSIP. 034425108 
Settled LIQUIDNET INC / 34.00 20.112500 

OTHER CHARGES: 81 

19 Apr 04 ANDREW CORP COM 2,500.000 50,478 .06 .000 27,154 .97 23,323.09 0.00 23 .323 .09 

22 Apr 04 CUSIP: 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC 50.00 20211700 

OTHER CHARGES- 1 19 

19 Apr 04 ANDREW CORP COM 1,900.000 38,327.80 .000 20,571 .68 17,756.12 0.00 17,756.12 

22 Apr 04 CUSIP: 034425108 
Settled LIQUIDNET INC / 38 00 20.193000 

OTHER CHARGES. 90 

28 Jul 04 ANDREW CORP COM 2,600000 26,235.20 000 51,863.54 25,618 .34 0.00 . 25,618 .34 

2 Aug 04 CUSIP. 034425108 
Settled LIQUIDNET INC / 52 00 10.110700 

OTHER CHARGES: .62 

28 Jul 04 ANDREW CORP COM 2,500.000 25,16365 .000 49,314.83 24,151 .18 0.00 - 24,151 .18 

2 Aug 04 CUSIP: 034425108 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 10.115700 

12500 
OTHER CHARGES- 60 

15 Sep 04 ANDREW CORP COM 6,400.000 72,86229 .000 - 122,190.24 49,327.95 0.00 - 49,327 .95 

20 Sep 04 CUSIP: 034425108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 128.00 11 .405000 

OTHER CHARGES. 1 .71 
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26 Mar 04 ANDFIX GROUP COM - 900000 24,150 .55 000 21,073 .95 3,076 .60 0.00 3,076.60 
31 Mar 04 CUSIP : 034553107 
Settled INVESTMENT TECHNOLOGY GROUP INC 118.00 26855000 

OTHER CHARGES. .95 

6 Aug 04 ANDRX GROUP COM 
--- 

- 200000 4,557.89 000 4.647.02 89.13 0.00 69 .13 

11 Aug 04 CUSIP: 034553107 
Settled LEHMAN BROTHERS INC / 10 .00 22840000 

OTHER CHARGES 11 

6 Aug 04 ANDRX GROUP COM - 1 .800000 41,32649 000 41,823 .18 496.69 000 496.69 

11 Aug 04 CUSIP: 034553107 
Settled PRUDENTIAL EQUITY GROUP / 90-00 23.009700 

OTHER CHARGES: .97 

9 Aug 04 ANDRX GROUP COM - 300000 6,60350 .000 6,970.53 367.03 0.00 367.03 

12 Aug 04 CUSIP, 034553107 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 .00 22032200 

OTHER CHARGES .16 

9 Aug 04 ANDRX GROUP COM 2,900000 63,86056 .000 66,255 .63 2,395.07 0.00 - 2,395.07 

12 Aug 04 CUSIP. 034553107 
Settled SG COWEN SECURITIES / 145.00 22.071400 

OTHER CHARGES* 1.50 

29 Nov 04 ANNTAyLOIR STORES CORP COM - 600.000 13,355 .68 .000 15,959 .22 2,603.54 0.00 - 2,603.54 

2 Dec 04 CUSIP: 036115103 
Settled LIQUIDNET INC / 12 00 22.280000 

OTHER CHARGES. .32 

29 Nov 04 ANNTAYLOIR STORES CORP COM - 100.000 2,220.61 .000 2,659.87 - 439.26 0.00 - 439.26 

2 Dec 04 CUSIP: 036115103 
Settled BUCKINGHAM RESEARCH GROUP 5.00 22.256700 

OTHER CHARGES. .06 

8 Dec 04 ARCH COAL INC COM 1,100.000 36,629 .14 000 38,127 .65 1,498.51 0.00 1.498.51 

13 Dec 04 CUSIP: 039380100 
Settled LEGG MASON WOOD WALKER INC 55.00 33.350000 

OTHER CHARGES. .86 

8 Dec 04 ARCH COAL INC COM 1,200000 40,666 .32 .000 41,269 .20 - 602.88 0.00 602.88 

13 Dec 04 CUSIP* 039380100 
Settled HOWARD, WEIL, DIV LEGG MASOM / 60 .00 33939400 

OTHER CHARGES 96 
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9 Jan 04 AUTODESK ING COM 1,200000 29,56337 000 - 15,744 .21 13,81916 0.00 13,819.16 
14 Jan 04 CUSIP. 052769106 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 24687300 

BARNEY / 60 00 
OTHER CHARGES- 139 

18 Feb 04 AUTODESK INC COM - 500.000 13,659.75 .000 - 13,563.00 9675 0.00 96 .75 
23 Feb 04 CUSIP. 052769106 
Settled CITIGROUP GLOBAL MARKETS INCISMITH 27.370800 

BARNEY / 25 00 
OTHER CHARGES- .65 

19 Feb 04 AUTODESK INC COM - 800.000 21,837.37 .000 - 21 .700.80 136.57 0.00 136.57 
24 Feb 04 CUSIP 052769106 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 27.348000 

BARNEY / 40 00 
OTHER CHARGES: 1.03 

5 Mar 04 AUTODESK INC COM 1,600.000 46,10091 .000 34,998 .10 11,102 .81 0.00 11,102 .81 
10 Mar 04 CUSIP. 052769106 
Settled RBO CAPITAL MARKETS INC, 80 00 28864200 

OTHER CHARGES: 1.81 

5 Mar 04 AUTODESK INC COM - 300000 8,669.66 .000 8,137.80 531 .86 000 531.86 
10 Mar 04 CUSIP: 052769106 
Settled LIQUIDNET INC 16.00 28920000 

OTHER CHARGES. .34 

3 May 04 AUTODESK INC COM 2,700000 91 .095 59 .000 74,039.16 17,05643 0.00 17,056.43 
6 May 04 CUSIP: 052769106 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 33789900 

13500 
OTHER CHARGES. 2.14 

3 May 04 AUTODESK INC COM - 400000 13,48568 .000 5,24807 8,237.61 0.00 8,237.61 
6 May 04 CUSIP 052769106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8.00 33.735000 

OTHER CHARGES. .32 

10 Nov 04 AUTODESK INC COM - 100000 5,69586 000 1,312.02 4,38364 0.00 4,383.84 
16 Nov 04 CUSIP. 052769106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 56980000 

OTHER CHARGES, .14 

10 Nov 04 AUTODESK INC COM 1,600.000 90.72811 .000 20,657.01 70,071 .10 0.00 70,071 .10 
16 Nov 04 CUSIP. 052769106 
Settled PIPER JAFFRAY INC / 80 00 56.756400 

OTHER CHARGES: 2.13 
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3 Feb 04 AVOCENT CORP COM - 1,900000 74,128 .25 .000 66,120 .78 8,007.47 0.00 8,007.47 
6 Feb 04 CUSIP: 053893103 
Settled WELLS FARGO SECURITIES LLC 95 00 39.066700 

OTHER CHARGES 3.48 

22 Apr 04 AVOCENT CORP COM - 600.000 20,126.52 .000 19,199.76 926.76 0.00 926.76 
27 Apr 04 CUSIP: 053893103 
Settled LIQUIDNET INC / 12 00 33565000 

OTHER CHARGES. 48 

22 Apr 04 AVOCENT CORP COM - 1,000.000 33,590.21 .000 31,999 .60 1,590.61 0.00 1,590.61 
27 Apr 04 CUSIP. 053893103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 33641000 

USA / 50.00 
OTHER CHARGES: .79 

17 May 04 AVOCENT CORP COM - 300.000 9.533 .77 .000 9,599.88 66 .11 0.00 66 .11 
20 May 04 CUSIP, 053893103 
Settled LICUIDNET INC / 6.00 31 .800000 

OTHER CHARGES: 23 

17 May 04 AVOCENT CORP COM - 300000 9,521.14 000 9,599.88 78 .74 0.00 78.74 
20 May 04 CUSIP: 053893103 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 31 .757900 

OTHER CHARGES: .23 

17 May 04 AVOCENT CORP COM 1,700.000 53,26995 .000 54.399.32 1,129.37 0.00 1,129.37 
20 May 04 CUSIP* 053893103 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 31 .386000 

USA / 85 00 
OTHER CHARGES: 1 .25 

21 Oct 04 BARNES & NOBLE INC COM 1,000.000 32,95322 .000 33,34332 - 390.10 0.00 - 390.10 
26 Oct 04 CUSIP: 067774109 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 33.004000 

5000 
OTHER CHARGES .78 

21 Oct 04 BARNES & NOBLE INC COM - 500.000 16 .469 .61 .000 17,40S .36 935.75 0.00 - 935.75 
26 Oct 04 CUSIP. 067774109 
Settled LIQUIDNET INC / 10 00 32960000 

OTHER CHARGES- .39 

- 800.000 25,342 .20 .000 - 26,559.84 - 1.217 .64 0.00 - 1,217.64 

31 .728500 

25 Oct 04 BARNES & NOBLE INC COM 
28 Oct 04 CUSIP. 067774109 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 

40.00 
OTHER CHARGES .60 
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Equities 
25 Jun 04 B 0 RAD LABS INC CL A - 300000 16,649 .49 .000 17,405 .73 756.24 0.00 756.24 

IC 30 Jun 04 CUSIP. 090572207 
Settled IMPERIAL CAPITAL LLC / 12 00 55.539600 

OTHER CHARGES: .39 

18 Nov 04 BLACKBOARD INC COM - 100.000 1,584.96 .000 2,219.83 634.87 0.00 634.87 

23 Nov 04 CUSIP: 091935502 
Settled THOMAS WEISEL PARTNERS LLC 5 00 15.900000 

OTHER CHARGES 04 

19 Nov 04 BLACKBOARD INC COM - 300000 4,802.16 .000 6,659,49 1,857.33 0.00 - 1,857.33 

24 Nov 04 CUSIP: 091935502 
Settled INVESTMENT TECHNOLOGY GROUP INC 6.00 16.027600 

OTHER CHARGES, .12 

7 Dec 04 BLACKBOARD INC COM - 800.000 11,728 .68 .000 16,832 .08 5,103.40 0.00 - 5,103.40 

10 Dec 04 CUSIP. 091935502 
Settled HARBORSIDE SECURITIES / 24.00 14.691200 

OTHER CHARGES, .28 

7 Dec 04 BLACKBOARD INC COM - 500.000 7.183 .38 .000 11,027 .49 3.8". 11 000 . 3,844.11 

10 Dec 04 CUSIP. 091935502 
Settled THOMAS WEISEL PARTNERS LLC 25.00 14417100 

OTHER CHARGES. .17 

7 Dec 04 BLACKBOARD INC COM 1,000.000 14,304.66 .000 21,320.20 7.015.54 0.00 - 7,015.54 

10 Dec 04 CUSIP: 091935502 
Settled LIQUIDNET INC / 20.00 14.325000 

OTHER CHARGES 34 

8 Dec 04 BLACKBOARD INC COM - 100.000 1,475.12 .000 2,10-4 .01 - 628.89 0.00 - 628.89 

13 Dec 04 CUSIP: 091935502 
Settled NATIONAL FINANCIAL SERVICES 100 14.761600 

OTHER CHARGES* .04 

8 Dec 04 BLACKBOARD INC COM 2,600.000 37,123.22 .000 50,166.43 13,043.21 0.00 13,043 .21 

13 Dec 04 CUSIP: 091935502 
Settled THOMAS WEISEL PARTNERS LLC / 130.00 14328500 

OTHER CHARGES. 88 

9 Dec 04 BLACKBOARD INC COM 3,100.000 44,721 .40 .000 52,922.63 8,201.23 0.00 8,201 .23 

14 Dec 04 CUSIP- 091935502 
Settled THOMAS WEISEL PARTNERS LLC / 155.00 14 .476600 

OTHER CHARGES. 106 
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14 Oct 04 BORG WARNER INC COM 1,400 .000 56,221 .28 000 63,601 .04 7,379.76 0.00 7,379.76 
19 Oct 04 CUSIP : 099724106 
Settled JMP SECURITIES / 70 00 40209000 

OTHER CHARGES. 132 

20 Oct 04 BORG WARNER INC COM - 600.000 23,912 .79 .000 26,35556 2,44277 000 2,442.77 

25 Oct 04 CUSIP: 099724106 
Settled JMP SECURITIES / 30.00 39905600 

OTHER CHARGES 57 

15 Nov 04 BRIGHAM EXPIL CO COM - 900000 7.033 .33 000 8,861 .49 1,828.16 0.00 1,828.16 

18 Nov 04 CUSIP. 109178103 
Settled LIQUIDNET INC / 18 .00 7.835000 

OTHER CHARGES: .17 

17 Nov 04 BRIGHAM EXPL CO COM 1,500.000 11,652 .32 .000 14,516 .90 2,864.58 0.00 2,864.56 

22 Nov 04 CUSIP. 1091178103 
Settled LIQUIDNET INC/ 30 00 7.788400 

OTHER CHARGES* 28 

8 Dec 04 BRIGHAM EXPL CO COM - 100000 885.17 .000 - 951 .50 66.33 0.00 66 .33 

13 Dec 04 CUSIP. 109178103 
Settled RAYMOND JAMES / 5 00 8.902000 

OTHER CHARGES. 03 

8 Dec 04 BRIGHAM EXPIL CO COM - 200.000 1,755.95 000 1,899.76 143.81 0.00 143.81 

13 Dec 04 CUSIP. 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 8.800000 

OTHER CHARGES. .05 

10 Dec 04 BRIGHAM EXPIL CO 
- 
COM - 700.000 6,112.60 .000 6,592.05 47945 0.00 479.45 

15 Dec 04 CUSIP: 109178103 
Settled RAYMOND JAMES / 35 00 8.782500 

OTHER CHARGES: .15 

13 Dec 04 BRIGHAM EXPIL CO COM - 400.000 3,539.91 .000 3,758.36 218.45 0.00 218.45 

16 Dec 04 CUSIP. 109178103 
Settled LIQUIDNET INC 18.00 8.870000 

OTHER CHARGES: .09 

14 Dec 04 BRIGHAM EXPL CO COM 1,100.000 9,699.68 .000 10,335.49 635.81 0.00 635.81 

17 Dec 04 CUSIP: 109178103 
Settled LIQUIDNET INC / 22 .00 8838100 

OTHER CHARGES: .23 
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15 Dec 04 BRIGHAM EXPIL CO COM - 1,500 .000 13,657 .17 .000 14,058 .61 401 .44 000 401 .44 
20 Dec 04 CUSIP : 109178103 
Settled INVESTMENT TECHNOLOGY GROUP INC 30.00 9125000 

OTHER CHARGES- .33 

16 Dec 04 BRIGHAM EXPIL CO COM - 300.000 2,759.93 .000 2,797.50 37.57 000 37.57 
21 Dec 04 CUSIP: 109178103 
Settled RAYMOND JAMES / 15 00 9250000 

OTHER CHARGES* .07 

2 Nov 04 CABOT OIL & GAS CORP COM - 900.000 37,07247 .000 34,620 .84 2,45163 000 2,451 .63 
5 Nov 04 CUSIP. 127097103 
Settled HOWARD, WEIL, DIV LEGG MASON\ 45 00 41242600 

OTHER CHARGES. 87 

16 Nov 04 CABOT OIL & GAS CORP COM 1,300000 54,898 .75 .000 49,427.37 5,471 .38 0.00 5,471.38 
19 Nov 04 CUSIP: 127097103 
Settled WEEDEN AND & CO / 65 00 42.280800 

OTHER CHARGES: 1.29 

2 Dec 04 CABOT OIL & GAS CORP COM - 300000 13,973 .67 000 11,284.62 2,689.05 0.00 2,689.05 
7 Dec 04 CUSIP: 127097103 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 46.600000 

OTHER CHARGES: 33 

2 Dec 04 CABOT OIL & GAS CORP COM 1,500000 67,675 .86 .000 56,446.00 11,22986 0.00 11,229 .86 
7 Dec 04 CUSIP. 127097103 
Settled HOWARD, WEIL, DIV LEGG MASON\ / 75 00 45168300 

OTHER CHARGES. 159 

3 May 04 CACHE INC COM NEW COM - 400.000 11,319.73 000 9,855.62 1,464.11 0.00 1,464.11 
6 May 04 CUSIP: 127150308 
Settled THOMAS WEISEL PARTNERS LLC 20.00 28.350000 

OTHER CHARGES: 27 

3 May 04 CACHE INC COM NEW COM - 100000 2,79793 .000 2,789.52 8.41 0.00 8.41 
6 May 04 CUSIP: 127150308 
Settled LIQUIDNET INC / 2.00 28000000 

OTHER CHARGES* .07 

4 May 04 CACHE INC COM NEW COM - 100000 2,835.14 .000 2,458.90 37624 0.00 376.24 
7 May 04 CUSIP: 127150308 
Settled THOMAS WEISEL PARTNERS LLC 5 00 28402100 

OTHER CHARGES: .07 
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5 May 04 CACHE INC COM NEW COM - 200000 5,595 .00 .000 4,916 .54 678 .46 0.00 678 .46 
10 May 04 CUSIP. 127150308 
Settled THOMAS WEISEL PARTNERS LLC 10.00 28.025700 

OTHER CHARGES: 14 

12 May 04 CACHE INC COM NEW COM 1,300000 36,262 .65 .000 31,187.04 5.07561 0.00 5,075.61 

17 May 04 CUSIP. 127150308 
Settled LIQUI DNET INC/ 26.00 27.915000 

OTHER CHARGES, .85 

4 Jun 04 CACHE INC COM NEW COM - 600.000 13,76967 .000 14,337.72 568.05 0.00 568.05 

9 Jun 04 CUSIP: 127150308 
Settled THOMAS WEISEL PARTNERS LLC 30 .00 23 .000000 

OTHER CHARGES: 33 

4 Jun 04 CACHE INC COM NEW COM - 500.000 11,349 .13 .000 11 .718.86 369.73 000 369.73 

9 Jun 04 CUSIP. 127150308 
Settled CIEG WORLD MARKETS CORP. NEW YORK 22748800 

25.00 
OTHER CHARGES, .27 

8 Jun 04 CACHE INC COM NEW COM - 300.000 6,59228 .000 6,825.00 232.72 0.00 232.72 

11 Jun 04 CUSIP: 127150308 
Settled LIQUIDNET INC / 6 00 21 .994800 

OTHER CHARGES: .16 

10 Jun 04 CACHE INC COM NEW COM - 300000 6,97891 .000 6,82500 153.91 0.00 153.91 

15 Jun 04 CUSIP: 127150308 
Settled NATIONAL FINANCIAL SERVICES 3.00 23.273600 

OTHER CHARGES: .17 

10 Jun 04 CACHE INC COM NEW COM - 200.000 4,509.99 .000 4,550.00 - 4001 0.00 - 40 .01 

15 Jun 04 CUSIP* 127150308 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 22.570500 

OTHER CHARGES: 11 

10 Jun 04 CACHE INC COM NEW COM 2,000000 44,29816 .000 45,500.00 1,201.84 0.00 1,201 .84 

15 Jun 04 CUSIP: 127150308 
Settled LIQUIDNET INC/ 40 00 22.169600 

OTHER CHARGES. 104 

17 Mar 04 CBRL GROUP INC COM STK 4,500000 171,282.21 .000 177,682.32 6,400.11 0.00 6,400.11 

22 Mar 04 CUSIP. 12489V106 
Settled PIPER JAFFRAY INC / 225.00 38 .114200 

OTHER CHARGES: 6.69 
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3 May 04 CENT GARDEN & PET CO COM - 200000 7,67982 .000 6,690.30 989 .52 0.00 989 .52 
6 May 04 CUSIP : 153527106 
Settled JEFFERIES & COMPANY / 10 .00 38450000 

OTHER CHARGES: 18 

4 May 04 CENT GARDEN & PET CO COM - 100.000 3,856.76 .000 3,345.15 511 .61 0.00 511 .61 
7 May 04 CUSIP. 153527106 
Settled WAVE SECURITIES LLC / 1 .00 38578600 

OTHER CHARGES: .10 

5 May 04 CENT GARDEN & PET CO COM - 300000 11,58788 .000 10,010.90 1,576.98 0.00 1,576.98 
10 May 04 CUSIP: 153527106 
Settled JEFFERIES & COMPANY / 15.00 38.677200 

OTHER CHARGES: .28 

6 May 04 CENT GARDEN & PET CO COM - 200.000 7,731.61 .000 6,662.50 1,069.11 0.00 1,069.11 
11 May 04 CUSIP. 153527106 
Settled JEFFERIES & COMPANY / 10 00 38.709000 

OTHER CHARGES. .19 

18 Jun 04 CENT GARDEN & PET CO COM - 400.000 12,78562 .000 13,193.00 407.38 0.00 407.38 
23 Jun 04 CUSIP: 153527106 
Settled FIRST CLEARING LLC / 20 .00 32.014800 

OTHER CHARGES: .30 

18 Jun 04 CENT GARDEN & PET CO COM - 600000 19,052.55 .000 19,605.04 552.49 000 552.49 
23 Jun 04 CUSIP: 153527106 
Settled LIQUIDNET INC / 12 .00 31.775000 

OTHER CHARGES. .45 

1 Nov 04 CENT GARDEN & PET CO COM - 400000 14,12550 .000 12,858.45 1,267.05 0.00 1,267.05 
4 Nov 04 CUSIP: 153527106 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 35364600 

BARNEY / 20.00 
OTHER CHARGES. .34 

3 Jun 04 CHES ENERGY CORP COM 1 .700.000 22,558.13 .000 24,427.74 1,869.61 0.00 1,869.61 
8 Jun 04 CUSIP. 165167107 
Settled RBC CAPITAL MARKETS INC. / 85 00 13319800 

OTHER CHARGES* .53 

4 Jun 04 CHES ENERGY CORP COM 3,600.000 47,143.77 000 48,991-00 1,847.23 0.00 1,847.23 
9 Jun 04 CUSIP. 165167107 
Settled RBC CAPITAL MARKETS INC / 180 00 13 .145800 

OTHER CHARGES: 1 .11 
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27 Oct 04 CHES ENERGY CORP COM 2,000 .000 32,15664 000 21,876 .07 10,280.57 0.00 10,280 .57 
1 Nov 04 CUSIP. 165167107 
Settled WILLIAM O'NEIL / 100.00 16.128700 

OTHER CHARGES. .76 

28 Doc 04 CHES ENERGY CORP COM 2,200.000 36,43576 000 36,080 .00 355.76 0.00 355.76 

31 Dec 04 CUSIP: 165167107 
Settled WESTMINSTER RESEARCH ASSOCIJEFFERIES 16.612100 

110.00 
OTHER CHARGES: .86 

30 Dec 04 CHES ENERGY CORP COM 2,800.000 45.938.52 .000 39 .272.36 6,666.16 0.00 6,666.16 

4 Jan 05 CUSIP: 165167107 
Pending WESTMINSTER RESEARCH ASSOCMEFFERIES t 16457000 

14000 
OTHER CHARGES, 108 

7 Apr 04 GIBER INC COM - 700.000 7,667.S5 .000 6,033.58 1,633,97 0.00 1,633.97 

13 Apr 04 CUSIP: 17163BI02 
Settled VERITAS SECURITIES / 21 00 10.983900 

OTHER CHARGES. .18 

8 Apr 04 GIBER INC COM - 600000 6,58358 .000 5,127.90 1,45568 0.00 1,455.68 

14 Apr 04 CUSIP. 17163BI02 
Settled VERITAS SECURITIES/ 18 .00 11 .002900 

OTHER CHARGES: .16 

12 Apr 04 GIBER INC COM - 200.000 2,195.92 .000 1,709.30 486.62 0.00 486.62 

15 Apr 04 CUSIP: 1716313102 
Settled VERITAS SECURITIES / 6 00 11 .009900 

OTHER CHARGES: .06 

22 Jun 04 GIBER INC COM - 3,100000 25,806.89 .000 26 .127.71 320.82 0.00 320.82 

25 Jun 04 CUSIP. 17163BI02 
Settled INVESTMENT TECHNOLOGY GROUP INC / 62.00 8345000 

OTHER CHARGES: 61 

23 Jun 04 GIBER INC COM 1,300000 10,807.55 .000 10,926.50 118.95 0.00 118.95 

28 Jun 04 CUSIP: 1716313102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 26.00 8333700 

OTHER CHARGES: 26 

23 Jun 04 GIBER INC COM - 800.000 6,61584 .000 6,724.00 108.16 0.00 108.16 

28 Jun 04 CUSIP: 1716313102 
Settled LIQUIDNET INC / 16 .00 8290000 

OTHER CHARGES .16 
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24 Jun 04 GIBER INC COM - 500000 4,18490 .000 4,202.50 - 17 .60 0.00 - 17.60 
29 Jun 04 CUSIP, 17163B102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 00 8.390000 

OTHER CHARGES: .10 

24 Jun 04 GIBER INC COM 1,400000 11,69364 000 11,473.96 219 .68 0.00 219 .68 
29 Jun 04 CUSIP. 11716313102 
Settled WESTMINSTER RESEARCH ASSOC/JEIFFERIES 8.402800 

7000 
OTHER CHARGES . 28 

25 Jun 04 GIBER INC COM - 200.000 1,667 .96 .000 1,62500 42.96 0 .00 42.96 
30 Jun 04 CUSIP. 17163B102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 8.360000 

OTHER CHARGES : .04 

25 Jun 04 GIBER INC COM 1,400 .000 11,587 .66 .000 11,375.00 212.66 0 .00 212 .66 
30 Jun 04 CUSIP 17163B102 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 8.327100 

70 .00 
OTHER CHARGES: .28 

28 Jun 04 GIBER INC COM 1,300 .000 10,708.36 .000 10,447.06 261 .30 0 .00 261 .30 
1 Jul 04 CUSIP: 11716313102 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 8.287400 

65 .00 
OTHER CHARGES 26 

28 Jun 04 GIBER INC COM - 500 .000 4,097.40 .000 4,018 .10 79 .30 0.00 79.30 
1 Jul 04 CUSIP, 171638102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 00 8.215000 

OTHER CHARGES, .10 

29 Jun 04 GIBER INC COM 2.200.000 17,98413 000 17,650 .39 333.74 0 .00 333.74 
2 Jul 04 CUSIP . 17163B102 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 8 224800 

11000 
OTHER CHARGES .43 

29 Jun 04 GIBER INC COM - 500 .000 4,080.45 .000 4,006.85 73 .60 0 .00 73 .60 
2 Jul 04 CUSIP, 17163B102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 00 8.181100 

OTHER CHARGES: .10 
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30 Jun 04 CIBER INC COM - 400 .000 3,25808 .000 - 3,092 .00 166 .08 0 .00 16608 
6 Jul 04 CUSIP . 17163BI02 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 8.195400 

20 .00 
THER CHARGES: .08 

3 Feb 04 CLARCOR INC COM - 400000 17,17791 000 - 14,795.20 2,382.71 0.00 2.382 .71 

6 Feb 04 CUSIP* 179895107 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 42996800 

USA / 20 .00 
OTHER CHARGES. 81 

4 Feb 04 CLARCOR INC COM - 800000 33,45283 000 29,43790 4,014.93 000 4,01493 
9 Feb 04 CUSIP. 179895107 
Settled LIQUIDNET INC / 16 00 41838000 

OTHE R CHARGES- 1 .57 

4 Feb 04 CLARCOR INC COM - 1,900000 79,78201 000 67,26268 12,519 .33 000 12,519 .33 

9 Feb 04 CUSIP, 179895107 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 42042500 

USA / 95 00 
OTHER CHARGES: 3.74 

5 Feb 04 CLARCOR INC COM - 600.000 25,15256 .000 21,18000 3,972.56 0.00 3.972 .56 

10 Feb 04 CUSIP. 179895107 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 41972900 

USA / 30.00 
OTHER CHARGES: 1 .18 

30 Apr 04 CONSECO INC COM NEW STK - 6.500000 126,877.02 .000 151,836.10 24,959 .08 0.00 24,959.08 
5 May 04 CUSIP: 208464883 
Settled VERITAS SECURITIES / 195.00 19550000 

OTHER CHARGES: 2.98 

5 Mar 04 COOPER COS INC COM NEW - 500.000 27,084.79 000 13,261 .16 13,823 .63 0.00 13,823 .63 

10 Mar 04 CUSIP: 216648402 
Settled LEERINK SWANN & CO /IPO / 25 .00 54.221700 

OTHER CHARGES: 106 

9 Jun 04 COOPER COS INC COM NEW - 100.000 5,67968 .000 2,598.13 3,081 .55 0.00 3,081.55 
14 Jun 04 CUSIP. 216648402 
Settled WILLIAM O'NEIL / 5.00 56848200 

OTHER CHARGES: 14 

14 Sep 04 COOPER COS INC COM NEW - 1,000000 64,916.87 .000 49,711 .49 15,205 .38 0.00 15,205 .38 

17 Sep 04 CUSIP 216648402 
Settled SIDOTI & COMPANY LLC / 50 00 64968400 

OTHER CHARGES: 153 
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14 Sep 04 COOPER COS INC COM NEW - 200.000 13,001 .01 000 - 5,196 .25 7,80476 0.00 7,804 .76 
17 Sep 04 CUSIP' 216648402 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 65026600 

OTHER CHARGES' 31 

21 Oct 04 COOPER TIRE & RUBBER CO COM, NO PAR - 6,000.000 108,499.65 000 138,269.79 - 29,770 .14 0.00 - 29,770 .14 

26 Oct 04 CUSIP. 216831107 
Settled LIQUIDNET INC / 120 00 18.103700 

OTHER CHARGES 255 

29 Apr 04 COORS ADOLPH CO CIL B - 600.000 39,43707 000 37,27800 2.159 .07 000 2,159.07 

4 May 04 CUSIP: 2170161D4 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 .00 65 .750000 

OTHER CHARGES. 93 

23 Jul 04 COORS ADOLPH CO CL B 2,300000 164,83277 .000 135,618.96 29,21381 0.00 29,213 .81 
28 Jul 04 CUSIP: 217016104 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 71718100 

11500 
OTHER CHARGES. 386 

17 May 04 CORINTHIAN COLLEGES INC COM STIK 4,800000 132,171 .14 000 145,405.05 13,233 .91 0.00 13,233 .91 

20 May 04 CUSIP. 218868107 
Settled LIQUIDNET INC / 96.00 27.556300 

OTHER CHARGES 310 

6 May 04 COST PLUS INC CAL COM - 700000 25,447 .90 .000 19,717 .73 5.730.17 000 5,730.17 
11 May 04 CUSIP- 221485105 
Settled INVESTMENT TECHNOLOGY GROUP INC 14 00 36375000 

OTHER CHARGES .60 

6 May 04 COST PLUS INC CAL COM - 500.000 18,13957 000 13,77395 4,365.62 0.00 4,365.62 
11 May 04 CUSIP. 221485105 
Settled LIQUIDNET INC / 10.00 36300000 

OTHER CHARGES. 43 

30 Jun 04 COST PLUS INC CAL COM 2,000000 64,21849 .000 55,524 .02 8,694.47 0.00 8,694.47 
6 Jul 04 CUSIP, 221485105 
Settled WR HAMBRECHT & CO / 100 00 32.160000 

OTHER CHARGES 151 

23 Jan 04 COVANCE INC COM - 600000 16,55364 000 11,29524 5,258.40 0.00 5,258.40 

28 Jan 04 CUSIP. 222816100 
Settled RBC; CAIN RAUSCHER / 30 .00 27.640700 

OTHER CHARGES, .78 
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23 Jan 04 COVANCE INC COM - 300.000 8,225 .61 .000 5,646 .09 2,579 .52 0 .00 2,579.52 
28 Jan 04 CUSIP: 222816100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 27.440000 

OTHER CHARGES, .39 

30 Mar 04 COVANCE INC COM - 900.000 30,87437 .000 16,938.27 13.936 .10 0.00 13,936 .10 

2 Apr 04 CUSIP: 222816100 
Settled CORRESPONDENT SERVICES CORP . 45 00 34.356200 

OTHER CHARGES 121 

2 Apr 04 COVANCE INC COM - 1,400000 47,644.66 .000 26,321 .90 21,322 .76 0.00 21,322 .76 

7 Apr 04 CUSIP: 222816100 
Settled FACTSET DATA SYSTEMS / 70 .00 34 .082700 

OTHER CHARGES 1.12 

5 Apr 04 COVANCE INC COM - 500.000 17,057.20 000 9,277.55 7,779.65 0.00 7,779.65 

8 Apr 04 CUSIP. 222816100 
Settled FACTSET DATA SYSTEMS / 25 00 34165200 

OTHER CHARGES. .40 

5 Apr 04 COVANCE INC COM - 100000 3,418.97 .000 1,855.51 1,563.46 0.00 1,563.46 

8 Apr 04 CUSIP. 222816100 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 34210600 

OTHER CHARGES, .09 

17 Nov 04 COVANCE INC COM - 100000 3,88640 .000 3,794.95 91 .45 0.00 91 .45 
22 Nov 04 CUSIP. 222816100 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 2 00 38885000 

OTHER CHARGES. .10 

17 Nov 04 COVANCE INC COM 1,200000 46,47491 000 39,721 .08 6,753.83 000 6,753.83 

22 Nov 04 CUSIP: 222816100 
Settled LIQUIDNET INC /24.00 38750000 

OTHER CHARGES. 1.09 

17 Nov 04 COVANCE INC COM - 600000 23,527.54 .000 22,769.70 757.84 0.00 757.84 
22 Nov 04 CUSIP. 222816100 
Settled FIRST CLEARING LLC / 30 00 39.263500 

OTHER CHARGES .56 

21 Dee 04 COVANCE INC COM 1,600000 61,04001 000 46,148.08 14,891 .93 0.00 14,89193 
27 Dee 04 CUSIP* 222816100 
Settled VERITAS SECURITIES / 48 00 38180900 

OTHER CHARGES 1.43 
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22 Dec 04 COVANCE INC COM - 1,200.000 46,49231 .000 22,266.12 24,226.19 0.00 24,226 .19 

28 Dec 04 CUSIP. 222816100 
Settled VERITAS SECURITIES / 36 .00 38.774500 

OTHER CHARGES. 109 

26 Jul 04 CREDENCE SYS CORP DEL - 200.000 1,792.95 000 2,740.70 - 947.75 0.00 - 947.75 

29 Jul 04 CUSIP: 225302108 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 8985000 

OTHER CHARGES. .05 

26 Jul 04 CREDENCE SYS CORP DEL 4,900000 42,96120 000 66,877.54 23,91634 0.00 23,916 .34 

29 Jul 04 CUSIP: 225302108 
Settled BEAR, STEARNS, SECURITIES CORP / 245 00 8817800 

OTHER CHARGES. 102 

28 Jul 04 CREDENCE SYS CORP DEL 3,500.000 28,787.17 .000 46,604.15 17,816.98 0.00 17,816 .98 

2 Aug 04 CUSIP: 225302108 
Settled WELLS FARGO SECURITIES LLC 175 00 8275100 

OTHER CHARGES: 68 

28 Jul 04 CREDENCE SYS CORP DEL - 100000 83048 000 1,325.83 495.35 0.00 495.35 

2 Aug 04 CUSIP: 225302108 
Settled LIQUIDNET INC / 2 00 8.32SWO 

OTHER CHARGES. 02 

29 Jul 04 CREDENCE SYS CORP DEL - 100.000 85397 000 1,325.83 471.86 0.00 471 86 

3 Aug 04 CUSIP. 225302108 
Settled INVESTMENT TECHNOLOGY GROUP INC 12.00 8.560000 

OTHER CHARGES 03 

2 Aug 04 CREDENCE SYS CORP DEL - 100000 881.97 .000 1,32583 443.86 0.00 443.86 

5 Aug 04 CUSIP 225302108 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 8.840000 

OTHER CHARGES .03 

3 Aug 04 CREDENCE SYS CORP DEL 1,800.000 14,950.44 .000 23.864 .94 8,91450 0.00 8,914.50 

6 Aug 04 CUSIP: 225302108 
Settled RTX SECURITIES CORP / 90 00 8356000 

OTHER CHARGES 36 

3 Aug 04 CREDENCE SYS CORP DEL - 800000 6,535 B4 .000 10,509 .32 3,973.48 000 3,973.48 

6 Aug 04 CUSIP: 225302108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 16 .00 8190000 

OTHER CHARGES .16 
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20 Doc 04 CREE ING FORMERLY CREE RESH INC EFF 1,900.000 72,26898 .000 77,003 .77 4,734.79 0.00 4,734.79 

23 Dec 04 01/03/2000 COM COM 
Settled CUSIP. 225447101 38087200 

MERRILL LYNCH PIERCE FENNER & SMITH 
95.00 
OTHER CHARGES: 170 

22 Sep 03 REVERSAL'CROSS TIMBERS PITY TR TR UNIT 0310 - 6.68 000 6.42 - 0.26 0.00 - 0.26 

22 Sep 03 CUSIP. 22757R109 
NA 0000000 

22 Sep 03 CROSS TIMBERS RTY TR TR UNIT - 0310 668 .000 - 6.42 0.26 0.00 0.26 

22 Sep 03 CUSIP: 22757RI09 
Pending 0000000 

23 Sep 03 REVERSAL: CROSS TIMBERS RTY TR TR UNIT 50.000 99059 .000 1,034.75 44.16 0.00 44 .16 

26 Sep 03 CUSIP. 227571`1109 
NA INVESTMENT TECHNOLOGY GROUP INC 1 -1 00 19832700 

OTHER CHARGES: -.05 

23 Sep 03 CROSS TIMBERS PITY TR TR UNIT - 50000 99059 .000 1,034.75 44 .16 000 - 44.16 

26 Sep 03 CUSIP' 22757R109 
Pending INVESTMENT TECHNOLOGY GROUP INC 1.00 19.832700 

OTHER CHARGES, 05 

6 Jul 04 CSG SYS INTL INC COM - 400000 7,941 .85 000 7,776.00 16585 000 165.85 

9 Jul 04 CUSIP: 126349109 
Settled SG COWEN SECURITIES / 20 00 19905100 

OTHER CHARGES, .19 

7 Jul 04 CSG SYS INTL INC COM - 600.000 12,01957 .000 11,298.00 721.57 0.00 721.57 

12 Jul 04 CUSIP. 126349109 
Settled WAVE SECURITIES LLC / 6.00 20 .043100 

OTHER CHARGES: .29 

7 Jul 04 CSG SYS INTL INC COM - 100000 1.992.32 000 1 .883 .00 10932 0.00 109.32 

12 Jul 04 CUSIP: 126349109 
Settled INVESTMENT TECHNOLOGY GROUP ING 2 00 19943700 

OTHER CHARGES .05 

8 Jul 04 CSG SYS INTL INC COM - 800000 15,20764 000 14 .717.15 49049 000 490.49 

13 Jul 04 CUSIP 126349109 
Settled CANTOR FITZGERALD & CO / 32 .00 19 .050000 

OTHER CHARGES: .36 
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15 Sep 04 CSG SYS INTL INC COM - 4,700.000 73,14015 .000 83,09226 9,952.11 0.00 9,952.11 
20 Sep 04 CUSIP: 126349109 
Settled SG COWEN SECURITIES / 235.00 15 .612100 

OTHER CHARGES: 172 

15 Sep 04 CSG SYS INTL INC COM - 300000 4,67989 000 5,136.33 45644 0.00 - 456.44 
20 Sep 04 CUSIP: 126349109 
Settled LIQUI DNET INC / 6 00 15620000 

OTHER CHARGES: .11 

15 Sep 04 CSG SYS INTL INC COM - 300.000 4,690.39 .000 5,136.33 44594 0.00 - 445.94 

20 Sep 04 CUSIP. 126349109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 15655000 

OTHER CHARGES: .11 

16 Sep 04 CSG SYS INTL INC COM 1,500.000 23,364 .45 .000 25,638 .25 2,253.80 0.00 2,253.80 

21 Sep 04 CUSIP. 126349109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 30.00 15.610000 

OTHER CHARGES. 55 

26 Jul 04 CYPRESS SEMICONDUCTOR CORP COM 3,700000 39.22388 .000 60,093 .18 20,869 .30 0.00 20,869 .30 

29 Jul 04 CUSIP- 232806109 
Settled BANC AMERICA SECUR MONTGOMERY DIV. 10.651300 

18500 
OTHER CHARGES. .93 

11 Aug 04 CYPRESS SEMICONDUCTOR CORP COM 1,900.000 18,434 .88 .000 30,858 .66 12,423 .78 0.00 12,423 .78 

16 Aug 04 CUSIP: 232806109 
Settled INVESTMENT TECHNOLOGY GROUP INC 38 00 9.722800 

OTHER CHARGES. .44 

11 Aug 04 CYPRESS SEMICONDUCTOR CORP COM 1,800.000 17,593 .86 .000 29,234 .52 11,640 .66 0.00 11,640.66 

16 Aug 04 CUSIP. 232806109 
Settled VERITAS SECURITIES / 54 00 9804600 

OTHER CHARGES: .42 

11 Aug 04 CYPRESS SEMICONDUCTOR CORP COM 3,700000 35,80406 .000 56,328 .00 20,523 .94 0.00 20,523.94 

16 Aug 04 CUSIP- 232806109 
Settled LIQUIDNET INC / 74 00 9697000 

OTHER CHARGES: .84 

26 Oct 04 DENDRITE INTL INC COM 1 .300 .000 18,56096 .000 22,969 .40 4,408.44 0.00 4,408.44 

29 Oct 04 CUSIP- 248239105 
Settled JEFFERIES & COMPANY / 65 00 14328000 

OTHER CHARGES 44 
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27 Oct 04 DENDRITE INTL INC COM 3,900.000 56,279 .96 .000 68,650 .21 - 12,37025 000 - 12,370 .25 

1 Nov 04 CUSIP. 248239105 
Settled JEFFERIES & COMPANY / 195 00 14481100 

OTHER CHARGES. 1 33 

28 Oct 04 DENDRITE INTL INC COM 1,100000 15,99384 000 19,10605 3,112.21 000 3,112.21 

2 Nov 04 CUSIP. 248239105 
Settled JEFFERIES & COMPANY / 55 00 14590200 

OTHER CHARGES. 38 

4 Feb 04 DIGITAL RIV INC COM - 800000 16,563 .38 .000 19,93280 3,36942 000 3,369.42 

9 Feb 04 CUSIP: 2538BB104 
Settled FIBC DAIN RAUSCHER 40 00 20755200 

OTHER CHARGES 78 

5 Feb 04 DIGITAL RIV INC COM - 200000 4,16380 .000 4,983.20 - 819.40 0.00 - 81940 

10 Feb 04 CUSIP. 25388121104 
Settled LIQUI DNET INC / 4.00 20840000 

OTHER CHARGES 20 

5 Feb 04 DIGITAL RIV INC COM 1,400000 29,467 .21 .000 34,575 .17 5,107.96 0.00 5,107.96 

10 Feb 04 CUSIP- 25388BI04 
Settled RBC DAIN RAUSCHER 70 00 21 .099000 

OTHER CHARGES. 1.39 

10 Feb 04 DIGITAL RIV INC COM 2,500.000 58,072 .27 .000 61,192 .75 3,120.48 0.00 3,120.48 

13 Feb 04 CUSIP, 25388BI04 
Settled LIQUIDNET INC / 50 00 23250000 

OTHER CHARGES. 2.73 

10 Feb 04 DIGITAL RIV INC COM - 700.000 16,26023 000 17,13397 - 873.74 0.00 - 873.74 

13 Feb 04 CUSIP- 25388B104 
Settled INVESTMENT TECHNOLOGY GROUP INC 14 .00 23250000 

OTHER CHARGES. 77 

5 Mar 04 DRS TECHNOLOGIES INC COM 1,400.000 42,13835 .000 40,306 .72 1,831.63 000 1,831 .63 

10 Mar 04 CUSIP: 2333OX100 
Settled JMP SECURITIES / 70 .00 30.150000 

OTHER CHARGES 1 65 

8 Mar 04 DRS TECHNOLOGIES INC COM - 200.000 5,957.30 .000 5,729.38 227.92 0.00 227.92 

11 Mar 04 CUSIP. 23330X100 
Settled THOMAS WEISEL PARTNERS LLC / 10 00 29837700 

OTHER CHARGES. 24 
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9 Mar 04 DRS TECHNOLOGIES INC COM - 100000 2,97472 .000 2,85570 119 .02 0 .00 11902 
12 Mar 04 CUSIP 2333OX100 
Settled THOMAS WEISEL PARTNERS LLC / 5.00 29.798400 

OTHER CHARGES. .12 

11 Mar 04 DRS TECHNOLOGIES INC COM - 200.000 5,70015 000 5,62938 70.77 0.00 70.77 

16 Mar 04 CUSIP: 2333OX100 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 28.521900 

OTHER CHARGES: 23 

11 Mar 04 DR$ TECHNOLOGIES INC COM - 400.000 11,424 .83 .000 11,258.76 166.07 0.00 16607 

16 Mar 04 CUSIP. 2333OX100 
Settled THOMAS WEISEL PARTNERS LLC / 20.00 28613200 

OTHER CHARGES: .45 

19 Mar 04 DRS TECHNOLOGIES INC COM - 200000 5,652.77 .000 5.629 .38 2339 000 2339 

24 Mar 04 CUSIP* 2333OXIGO 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 28285000 

OTHER CHARGES 23 

1 Jul 04 DRS TECHNOLOGIES INC COM 5,000000 195,245.42 .000 131,600.32 63,64510 000 63,645 .10 

7 Jul 04 CUSIP. 23330X100 
Settled BEAR, STEARNS, SECURITIES CORP / 250.00 39.100000 

OTHER CHARGES. 458 

10 Mar 04 E*TRADE FIN CORP COM 1,100000 13,969 .45 000 5,546.09 8,423.36 0.00 8,42336 

15 Mar 04 CUSIP: 269246104 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 12750000 

BARNEY / 55 00 
OTHER CHARGES. .55 

11 Mar 04 ETRADE FIN CORP COM - 200000 2,49384 .000 1,008.38 1,485.46 0.00 1,48546 

16 Mar 04 CUSIP: 269246104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 12489700 

OTHER CHARGES. 10 

11 Mar 04 E*TRADE FIN CORP COM 3,000000 37.17064 000 15,087 .00 22,08364 0.00 22,08364 

16 Mar 04 CUSIP, 269246104 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 12440700 

BARNEY / 150.00 
OTHER CHARGES, 146 

8 Jul 04 E*TRADE FIN CORP COM 4,500.000 46,19906 .000 22 .630 .50 23,568 .56 0.00 23,568.56 

13 Jul 04 CUSIP: 269246104 
Settled MORGAN STANLEY & CO INC. NEW YORK 10.316700 

22500 
OTHER CHARGES. 1 .09 
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19 Ju 04 E*TRADE FIN CORP COM - 800000 7,70781 .000 4,023.20 3,684.61 0.00 3,684.61 
22 Ju : 04 CUSIP 269246104 
Settled LIQUIDNET INC / 16 00 9.655000 

OTHER CHARGES. 19 

19 Jul 04 E*TRADE FIN CORP COM - 600000 5,744.86 000 3,01740 2,727.46 0.00 2,727.46 
22 Jul 04 CUSIP: 269246104 
Settled INVESTMENT TECHNOLOGY GROUP INC 12 00 9595000 

OTHER CHARGES: .14 

19 Jul 04 E*TRADE FIN CORP COM 5,200.000 50,12890 .000 26,116.24 24,012 .66 0.00 24,012 .66 
22 Jul 04 CUSIP. 269246104 
Settled JEFFERIES & COMPANY / 260 00 9,690400 

OTHER CHARGES- 1 .18 

2 Nov 04 EAGLE MATILS INC COM - 500000 35,90915 .000 28,927 .98 6,981 .17 0.00 6,981.17 
5 Nov 04 CUSIP: 26969P108 
Settled MIDWEST RESEARCH SECURITIES / 25 00 71870000 

OTHER CHARGES. 85 

19 Apr 04 EATON VANCE CORP COM NON VTG - 800.000 29,930 .09 000 22,393 .72 7.536 .37 0.00 7,536.37 
22 Apr 04 CUSIP. 278265103 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 37.463500 

4000 
OTHER CHARGES: 71 

20 Apr 04 EATON VANCE CORP COM NON VTG - 600000 22,40041 .000 16,69800 5,702.41 0.00 5,702.41 
23 Apr 04 CUSIP: 278265103 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 37384900 

30 .00 
OTHER CHARGES: .53 

21 Apr 04 EATON VANCE CORP COM NON VTG 1,300000 47,191 .36 000 - 36,179 .00 11,012.36 000 11,012 .36 
26 Apr 04 CUSIP. 278265103 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 36351900 

65.00 
OTHER CHARGES 1 .11 

22 Apr 04 EATON VANCE CORP COM NON VTG 1,000000 36,862.93 .000 27,83000 9,032.93 000 9,03293 
27 Apr 04 CUSIP. 278265103 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 36913800 

5000 
OTHER CHARGES 87 

3 Aug 04 ED MGMT CORP COM - 400000 10,601 .35 .000 8,241.82 2,359.53 0.00 2,35953 
6 Aug 04 CUSIP. 28139T101 
Settled THOMAS WEISEL PARTNERS LLC / 20 00 26554000 

OTHER CHARGES, .25 
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3 Aug 04 ED IVIGIVIT CORP COM - 900000 24,20493 .000 18,5".10 5,660 .83 0 .00 5,660.83 
6 Aug 04 CUSIP : 28139T101 
Settled LIQUIDNET INC / 18 00 26.915000 

OTHER CHARGES. 57 

21 Oct 04 ED IVIGIVIT CORP COM 1,100000 27,961 .34 .000 22,360.92 5,600.42 0.00 5,600.42 
26 Oct 04 CUSIP: 28139TIol 
Settled LIQUIDNET INC / 22 .00 25.440000 

OTHER CHARGES. 66 

21 Oct 04 ED IVIGIVIT CORP COM 1,800000 45,730 .08 .000 36,117 .75 9,612.33 0.00 9.612 .33 
26 Oct 04 CUSIP: 28139T101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 25.456200 

9000 
OTHER CHARGES 108 

3 Nov 04 EFUNDS CORP COM COM STK ISIN# - 300.000 5,68036 .000 5,86563 - 18527 0.00 - 185.27 
8 Nov 04 US28224R1014 
Settled CUSIP: 28224R101 18.955000 

LIQUIDNET INC / 6.00 
OTHER CHARGES. .14 

3 Nov 04 EFUNDS CORP COM COM STK ISIN# 1,600.000 30,291 .76 .000 29,067.91 1,22385 0.00 1,22385 
8 Nov 04 US28224RIO14 
Settled CUSIP. 28224RI01 18982800 

BEAR, STEARNS, SECURITIES CORP Bo oo 
OTHER CHARGES. 72 

7 Dec 04 EFUNDS CORP COM COM STK ISIN# - 400.000 9,137.10 000 - 6,911 .32 2,22578 0.00 2,225.78 
10 Dec 04 US28224R1014 
Settled CUSIP: 28224RI01 22873300 

VERITAS SECURITIES / 12 .00 
OTHER CHARGES .22 

8 Dec 04 EFUNDS CORP COM COM STK ISIN# - 300.000 6,76055 000 - 5,16666 1,59389 0.00 1,593.89 
13 Dec 04 US28224RIO14 
Settled CUSIP: 28224RI01 22.565700 

VERITAS SECURITIES / 9.00 
OTHER CHARGES .16 

.000 - 1,705.00 50S.57 0.00 505.57 
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10 Dec 04 EFLINDS CORP COM COM STK ISIN# - 100000 2,210.57 
15 Dec 04 US28224RIO14 
Settled CUSIP. 28224R101 22.136300 

VERITAS SECURITIES / 3 00 
OTHER CHARGES. 06 
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30 Jan 04 EGL INC COM - 800000 12,782 .35 .000 15,764.20 2,981 .85 0 .00 2,981 .85 
4 Feb 04 CUSIP . 268484102 
Settled MORGAN KEEGAN AND COMPANY / 40.00 16 .028700 

OTHER CHARGES: .61 

2 Feb 04 EGL INC COM - 100.000 1,596.46 .000 1,969.94 - 373.48 0.00 - 373.48 
5 Feb 04 CUSIP: 268484102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 15985400 

OTHER CHARGES. .08 

2 Feb 04 EGL INC COM 1,800.000 28,70523 .000 31,942.53 3,237.30 0.00 3,237.30 

5 Feb 04 CUSIP: 268484102 
Settled MORGAN KEEGAN AND COMPANY / 90.00 15998100 

OTHER CHARGES: 1 .35 

3 Feb 04 EGL INC COM - 700000 11,167 .13 000 7,63847 3,528.66 0.00 3,528.66 

6 Feb 04 CUSIP: 268484102 
Settled MORGAN KEEGAN AND COMPANY / 35.00 16 .003800 

OTHER CHARGES 53 

4 Feb 04 EGL INC COM 1,300.000 20,211 .58 .000 14,185.73 6,025.85 0.00 6,025.85 

9 Feb 04 CUSIP. 268484102 
Settled SCOTT & STRINGFELLOW INVESTMENT / 65 00 15 .598100 

OTHER CHARGES 95 

4 Feb 04 EGL INC COM - 200.000 3,12629 000 2,18242 943.87 0.00 943.87 

9 Feb 04 CUSIP. 268484102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 15,652200 

OTHER CHARGES, .15 

5 Feb 04 EGL INC COM - 800.000 12,140 .86 .000 8.729.68 3,411 .18 0.00 3,411.18 

10 Feb 04 CUSIP. 268484102 
Settled SCOTT & STRINGFELLOW INVESTMENT / 40 00 15226800 

OTHER CHARGES, .58 

5 Feb 04 EGL INC COM - 100.000 1,524.65 .000 1,091.21 433.44 0.00 433.44 

10 Feb 04 CUSIP: 268484102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 15267300 

OTHER CHARGES: .08 

6 Feb 04 EGL INC COM - 900,000 13,953 .75 .000 9,820.89 4.132 .86 0.00 4,132.86 
11 Feb 04 CUSIP, 268484102 
Settled SCOTT & STRINGFELLOW INVESTMENT / 45 00 15 .554900 

OTHER CHARGES: .66 
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1 
0 Mal 04 ELECTRONICS FOR IMAGING INC COM - 900000 22,473.47 000 22,49046 16 .99 0 .00 16.99 
15 Mal 04 CUSIP . 286082102 
Settled SG COWEN AND COMPANY / 45 00 25.021500 

OTHER CHARGES: 88 

11 Mal 04 ELECTRONICS FOR IMAGING INC COM - 200000 4,922.72 000 4,997.88 75 .16 0.00 75.16 
16 Mal 04 CUSIP: 286082102 
Settled SG COWEN AND COMPANY / 10 00 24.664600 

OTHER CHARGES. .20 

16 Mar 04 ELECTRONICS FOR IMAGING INC COM - 4,300.000 103,508.99 .000 104,82562 1,31663 0.00 1,316.63 

19 Mar 04 CUSIP, 286082102 
Settled LYNCH JONES & RYAN / 129 00 24.102800 

OTHER CHARGES. 405 

22 Jun 04 ELKCORP COM - 600000 13,988.31 000 17,532.42 3.544 .11 0.00 3,5".11 
25 Jun 04 CUSIP. 287456107 
Settled LIQUIDNET INC / 12 .00 23.334400 

OTHER CHARGES .33 

23 Jun 04 ELIKCORP COM - 1,100000 25,552.40 .000 32,131 .05 6,578.65 0.00 6,578.65 
28 Jun 04 CUSIP. 287456107 
Settled WEEDEN AND & CO / 55 .00 23.280000 

OTHER CHARGES: .60 

24 Jun 04 ELKCORP COM - 200000 4,729.70 .000 5,840.74 1,111 .04 0.00 1,111.04 
29 Jun 04 CUSIP. 287456107 
Settled WEEDEN AND & CO / 10 .00 23.699100 

OTHER CHARGES. .12 

24 Jun 04 ELIKCORP COM - 600.000 14,081 .67 000 17,442.12 3,360.45 0.00 3,360.45 

29 Jun 04 CUSIP: 287456107 
Settled LIQUIDNET INC / 12 00 23.490000 

OTHER CHARGES- .33 

25 Jun 04 ELKCORP COM 1,100000 25,72905 .000 31,621 .00 5,891 .95 0.00 5,891.95 
30 Jun 04 CUSIP 287456107 
Settled WEEDEN AND & CO / 55 00 23440600 

OTHER CHARGES* .61 

28 Jun 04 ELIKCORP COM - 800000 18,686.68 .000 22,149 .07 3,462.39 0.00 3,462.39 
1 Jul 04 CUSIP: 287456107 
Settled WEEDEN AND & CO / 40 00 23.408900 

OTHER CHARGES: 44 
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28 Jun 04 ELKCORP COM - 600000 13,99167 .000 16,44690 2,45523 000 2,45523 
1 Jul 04 CUSIP- 287456107 
Settled LIQUIDNET INC / 12 .00 23.340000 

OTHER CHARGES 33 

29 Jun 04 ELKCORP COM - 900000 20,70347 .000 24,347 .30 3,64383 0.00 3.643.83 

2 Jul 04 CUSIP. 287456107 
Settled WEEDEN AND & CO / 45 00 23054400 

OTHER CHARGES 49 

1 
2 Feb 04 EON LABS INC COM - 300000 17,84766 000 5,63778 12,209 .88 0.00 12,209 .88 

18 Feb 04 CUSIP: 29412E100 
Settled LIQUIDNET INC / 6 00 59515000 

OTHER CHARGES. .84 

12 Feb 04 EON LABS INC COM - 100000 5,909.71 000 1,879.26 4,03045 0.00 4,030.45 

18 Feb 04 CUSIP. 29412E100 
Settled SG COWEN AND COMPANY / 5 00 59 .149900 

OTHER CHARGES: 28 

13 Feb 04 EON LABS INC COM - 500000 29,31362 .000 9,18684 20,126 .78 000 20.126 .78 

19 Feb 04 CUSIP. 29412E100 
Settled SG COWEN AND COMPANY / 25 .00 58.680000 

OTHER CHARGES. 138 

15 Sep 04 EON LABS INC COM 2,700.000 64,152 .92 000 52,881 .63 11,27129 000 11,271 .29 

20 Sep 04 CUSIP* 29412EI00 
Settled CANTOR FITZGERALD & CO / 108.00 23800900 

OTHER CHARGES 151 

16 Sep 04 EON LABS INC COM - 300000 7,18933 .000 2,661 .80 4,527.53 0.00 4,527.53 

21 Sep 04 CUSIP. 29412E100 
Settled LIQUIDNET INC / 6 00 23 9MOD 

OTHER CHARGES: .17 

16 Sep 04 EON LABS INC COM 3,500.000 83,984 .03 .000 31,054 .27 52,929 .76 0.00 52,929 .76 

21 Sep 04 CUSIP- 29412EI00 
Settled CANTOR FITZGERALD & CO / 140 00 24.036000 

OTHER CHARGES. 1.97 

6 Jul 04 ESCO TECHNOLOGIES INC - 200000 10,709 .74 .000 9,331 .20 1,378.64 0.00 11,378 .64 

9 Jul 04 CUSIP- 296315104 
Settled LIQUIDNET INC 14.00 53570000 

OTHER CHARGES. .26 
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6 Ju 04 ESCO TECHNOLOGIES INC - 700000 37,353.36 .000 32,309 .26 5,044.10 0 .00 5,044 .10 
9 Jui 04 CUSIP : 296315104 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 53.413200 

USA / 35 00 
OTHER CHARGES. 88 

26 Aug 04 ESCO TECHNOLOGIES INC - 200000 12,46796 .000 9,184.14 3,28382 000 3,283.82 
31 Aug 04 CUSIP: 296315104 
Settled NAT ONAL FINANCIAL SERVICES / 2 00 62.351300 

OTHER CHARGES. .30 IC 

27 Aug 04 ESCO TECHNOLOGIES INC - 200000 12,456.54 000 9,175.11 3,28143 0.00 3,281 .43 
1 Sep 04 CUSIP. 296315104 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 62.304200 

OTHER CHARGES 30 

31 Aug 04 ESCO TECHNOLOGIES INC - 100000 6,31960 .000 4,58304 1,736.56 0.00 1.736 .56 
3 Sep 04 CUSIP. 296315104 
Settled NATIONAL FINANCIAL SERVICES / 1 00 63207500 

OTHER CHARGES. 15 

1 Sep 04 ESCO TECHNOLOGIES INC - 100.000 6,471 .90 000 4,58304 1,888.86 0.00 1,888.86 
7 Sep 04 CUSIP: 296315104 
Settled NATIONAL FINANCIAL SERVICES / 1 00 64730600 

OTHER CHARGES. 16 

7 Oct 04 ESCO TECHNOLOGIES INC - 200000 13,739 .27 .000 9,16608 4,573.19 0.00 4,573.19 
13 Oct 04 CUSIP. 296315104 
Settled JMP SECURITIES/ 10 00 68748000 

OTHER CHARGES .33 

8 Oct 04 ESCO TECHNOLOGIES INC - 300.000 20,377 .17 .000 13,718 .22 6,658.95 0.00 6,65895 
14 Oct 04 CUSIP: 296315104 
Settled JMP SECURITIES/ 15 00 67975500 

OTHER CHARGES .48 

11 Oct 04 ESCO TECHNOLOGIES INC - 300000 20.42532 000 13,650 .44 6,77488 0.00 6,774.88 
14 Oct 04 CUSIP. 296315104 
Settled JMP SECURITIES/ 15 00 68136000 

OTHER CHARGES- .48 

11 Oct 04 ESCO TECHNOLOGIES INC - 300.000 20,425 .02 .000 13,51488 6,910.14 000 6,910.14 
14 Oct 04 CUSIP: 296315104 
Settled LIQUIDNET INC / 6 00 68.105000 

OTHER CHARGES .48 
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11 Oct 04 ESCO TECHNOLOGIES INC - 100.000 6,829 .21 000 4,504.96 2,324.25 0 .00 2,32425 
14 Oct 04 CUSIP' 296315104 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 68313700 

OTHER CHARGES: .16 

18 Oct 04 ESCO TECHNOLOGIES INC - 200.000 13,32368 .000 9,009.92 4,313.76 0.00 4,313.76 

21 Oct 04 CUSIP: 296315104 
Settled LIQUIDNET INC /4 .00 66.640000 

OTHER CHARGES. .32 

21 Oct 04 ESCO TECHNOLOGIES INC - 200000 13,55280 .000 9,009.92 4.54288 0.00 4,542.88 

26 Oct 04 CUSIP: 296315104 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 67785600 

OTHER CHARGES: .32 

21 Oct 04 ESCO TECHNOLOGIES INC - 300.000 20,358 .30 000 13,514 .88 6,843.42 0.00 6,843.42 

26 Oct 04 CUSIP: 296315104 
Settled JMP SECURITIES/ 15 .00 67 .912600 

OTHER CHARGES' .48 

22 Oct 04 ESCO TECHNOLOGIES INC - 300000 20,380 .02 000 13,51488 6,865.14 000 6,865.14 

27 Oct 04 CUSIP- 296315104 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 00 67955000 

OTHER CHARGES: .48 

11 Mar 04 ESPEED INC CL A - 800.000 14,89421 000 18 .715 .12 3,82091 000 3.820 .91 

16 Mar 04 CUSIP. 296643109 
Settled PRUDENTIAL EQUITY GROUP / 40 .00 18668500 

OTHER CHARGES. .59 

12 Mar 04 ESPEED INC CL A - 300000 5,984.76 .000 7,018.17 1,033.41 0.00 1,033.41 

17 Mar 04 CUSIP. 296643109 
Settled THOMAS WEISEL PARTNERS LLC 15 00 20.000000 

OTHER CHARGES: 24 

12 May 04 ESPEED INC CIL A - 300.000 5,43587 .000 6,547.81 1.111 .94 000 1,111 .94 

17 May 04 CUSIP: 296643109 
Settled HARBORSIDE SECURITIES / 9.00 18 .150000 

OTHER CHARGES. 13 

18 Jun 04 ESPEED INC CL A - 900000 15,539 .57 .000 18,84662 3,307.05 0.00 3,307.05 
23 Jun 04 CUSIP. 296643109 
Settled PRUDENTIAL EQUITY GROUP / 45 .00 17.316600 

OTHER CHARGES. .37 
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21 Jun 04 ESPEED INC CL A - 400000 6,75868 000 8,313.72 1,555.04 0.00 1,555.04 
24 Jun 04 CUSIP. 296643109 
Settled PRUDENTIAL EQUITY GROUP / 20.00 16947100 

OTHER CHAFIGES* .16 

2 Ju 04 ESPEED INC CL A 1,000.000 13,559 .68 000 18,418 .54 4,858.86 0.00 4,858.86 
8 Z 04 CUSIP. 296643109 
Settled LIQUI DNET INC / 20 00 13580000 

OTHER CHARGES .32 

2 Jul 04 ESPEED INC CIL A 2,200000 28,841 98 .000 38,583.84 9,741.86 0.00 9,741 .86 
8 Jul 04 CUSIP: 296643109 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 13160300 

BARNEY / 110 00 
OTHER CHARGES 68 

19 Jul 04 ESPEED INC CL A 1,000.000 11,533.52 .000 16,828.71 5,295.19 0.00 5,295.19 
22 Jul 04 CUSIP' 296643109 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 11,583800 

BARNEY / 50.00 
OTHER CHARGES 28 

20 Jul 04 ESPEED INC CL A 2,100.000 24,728 .59 .000 34,60623 9,877.64 0.00 9,877.64 
23 Jul 04 CUSIP. 296643109 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 11 .825800 

105.00 
OTHER CHARGES .59 

23 Jan 04 EXTREME NETWORKS INC COM 9,500.000 86,889 .56 .000 93,667 .15 6,777.59 0.00 6,777.59 
28 Jan 04 CUSIP: 30226D106 
Settled THOMAS WEISEL PARTNERS LLC 475 00 9.196700 

OTHER CHARGES. 4.09 

26 Jan 04 EXTREME NETWORKS INC COM 4,200.000 38,85657 000 41,410.74 2,554.17 0.00 2,554-17 
29 Jan 04 CUSIP- 30226D106 
Settled RTX SECURITIES CORP / 210 00 9302000 

OTHER CHARGES 1 .83 

23 Jun 04 FACTSET RESH SYS INC COM - 500000 24,76637 .000 20,723.78 4,042.59 0.00 4,042.59 
28 Jun 04 CUSIP. 303075105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 .00 49553900 

OTHER CHARGES 58 

11 Feb 04 FAfRCHfLD SEMICONDUCTOR INTL INC COM 1,600000 41,724 .92 .000 42,695.90 - 970.98 0.00 - 970.98 
17 Feb 04 CUSIP. 303726103 
Settled BRIDGE TRADING COMPANY 180 00 26.129300 

OTHER CHARGES 1.96 
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1 
1 Feb 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 1 .400000 36,90227 .000 37,115.48 - 213.21 0 .00 - 21321 

17 Feb 04 CUSIP. 303726103 
Settled LIQUIDNET INC / 28.00 26.380000 

OTHER CHARGES. 173 

1 
0 Mal 04 FAIRCHILD SEMICONDUCTOR INTL INC COM - 700000 16,23236 .000 18.230.45 - 1.998 .09 0.00 - 1,998.09 

15 Mal 04 CUSIP. 303726103 
Settled LIQUIDNET INC / 14.00 23210000 

OTHER CHARGES 64 

10 Mar 04 FAIRCHILD SEMICONDUCTOR INTL INC COM - 200.000 4.596 .72 .000 5,208.70 611 .98 0.00 - 611.98 

15 Mar 04 CUSIP. 303726103 
Settled WR HAMBRECHT & CO / 10 .00 23 .034500 

OTHER CHARGES, .18 

22 Mar 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 4,700000 100,536.58 000 116,728.55 16,191 .97 0.00 16,191 .97 

25 Mar 04 CUSIP: 303726103 
Settled FACTSET DATA SYSTEMS / 235 00 21 .441600 

OTHER CHARGES. 3.94 

17 Jun 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 1,800.000 28 .450 .49 .000 35,081 .64 6,631 .15 0.00 6,631.15 

22 Jun 04 CUSIP: 303726103 
Settled FACTSET DATA SYSTEMS 190 00 15.856200 

OTHER CHARGES: 67 

17 Jun 04 FAIRCHILD SEMICONDUCTOR INTL INC COM - 700.000 11,17523 .000 13,642 .86 2,467.63 0.00 2,467.63 

22 Jun 04 CUSIP 303726103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 .00 15 .985000 

OTHER CHARGES* 27 

18 Jun 04 FAIRCHILD SEMICONDUCTOR INTL INC COM 2,500.000 39,661 .81 .000 48,724 .50 9,062.69 0.00 9,062.69 

23 Jun 04 CUSIP. 303726103 
Settled FACTSET DATA SYSTEMS / 125 00 15.915100 

OTHER CHARGES. 94 

15 Jan 04 FDRY NETWORKS INC COM 3,200.000 97,846 .61 .000 28,327 .33 69,519 .28 0.00 69 .519 .28 

21 Jan 04 CUSIP: 35063R100 
Settled BANC AMERICA SECUR MONTGOMERY DIV. 30 .628500 

16000 
OTHER CHARGES. 4.59 

10 Mar 04 FDRY NETWORKS INC COM 1,000.000 19,37044 .000 22,84080 - 3.47036 0.00 - 3,47036 

15 Mar 04 CUSIP. 35063R100 
Settled RTX SECURITIES CORP / 50 00 19421200 

OTHER CHARGES: .76 
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19 Mal 04 FDRY NETWORKS INC COM 5,800000 98,56308 .000 59,11295 39,45013 0.00 39,450 .13 
24 Mal 04 CUSIP. 35063RI00 
Settled FACTSET DATA SYSTEMS / 290 00 17,044300 

OTHER CHARGES 386 

1 
0 Dec 04 FINDWHAT COM COM 1,700.000 30,53689 .000 37,70175 - 7,164.86 0.00 7,164.86 
15 Dec 04 CUSIP 317794105 
Settled LEHMAN BROTHERS INC / 85.00 18013300 

OTHER CHARGES .72 

13 Dec 04 FINDWHAT COM COM 1,800.000 32,111 .24 000 39.536.20 7,424.96 0.00 7,424.96 
16 Dec 04 CUSIP: 317794105 
Settled LIQUIDNET INC / 36 00 17860000 

OTHER CHARGES: 76 

1 Nov 04 FIRSTIFED FINL CORP DEL COM - 300,000 15,038 .70 .000 13.665.00 1.373.70 0.00 1,373.70 
4 Nov 04 CUSIP 337907109 
Settled VERITAS SECURITIES / 9.00 50-160200 

OTHER CHARGES. 36 

7 Dec 04 FIRSTIFED FINL CORP DEL COM - 100000 5,16437 .000 4,55500 609.37 0.00 609.37 
10 Dec 04 CUSIP. 337907109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 51 .665000 

OTHER CHARGES: .13 

8 Dec 04 FIRSTFED FINL CORP DEL COM - 300000 15,25803 .000 13,649.37 1,608.66 0.00 1,608.66 
13 Dec 04 CUSIP: 337907109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 50881300 

OTHER CHARGES. .36 

13 Dec 04 FIRSTFED FINL CORP DEL COM - 100.000 5,08638 .000 4,549.79 536.59 0.00 536.59 
16 Dec 04 CUSIP. 337907109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 50.885000 

OTHER CHARGES: .12 

2 Nov 04 FIL ROCK INDS INC COM - 800000 41,580.70 .000 33,711 .00 7.869.70 0.00 7,869.70 
5 Nov 04 CUSIP 341140101 
Settled MIDWEST RESEARCH SECURITIES / 40 00 52.027100 

OTHER CHARGES. 98 

5 Nov 04 FIL ROCK INDS INC COM 2,300.000 122,410.95 .000 94,520.04 27,890.91 0.00 27,890 .91 
10 Nov 04 CUSIP- 341140101 
Settled SCOTT & STRINGFELLOW INVESTMENT/ 115 00 53.273400 

OTHER CHARGES. 287 
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8 Nov 04 FL ROCK INDS INC COM - 600.000 32,143.16 .000 24,031 .32 8,11184 0.00 8,111 .84 

12 Nov 04 CUSIP 341140101 
Settled SCOTT & STRINGFELLOW INVESTMENT 30 00 53.623200 

OTHER CHARGES' .76 

6 Aug 04 FLEETWOOD ENTERPRISES INC COM 1,200000 14,242.70 000 14,68088 - 438.18 000 - 438.18 

11 Aug 04 CUSIP: 339099103 
Settled IS[ GROUP INC. / 60 00 11 .919200 

OTHER CHARGES. 34 

9 Aug 04 FLEETWOOD ENTERPRISES INC COM 3,100000 35,702.17 000 37,447 .70 1,745.53 0.00 1,745.53 

12 Aug 04 CUSIP: 339099103 
Settled ISI GROUP INC. / 155 00 11567100 

OTHER CHARGES .84 

10 Aug 04 FLEETWOOD ENTERPRISES INC COM 2,500.000 29,036.81 000 30,182 .50 1 .145 .69 0.00 1.14569 

13 Aug 04 CUSIP, 339099103 
Settled FIRST ANALYSIS SECURITIES CORP / 125.00 11 665000 

OTHER CHARGES. 69 

10 Aug 04 FLEETWOOD ENTERPRISES INC COM 3,100.000 35,45293 000 37,37950 1,926.57 0.00 1,926.57 

13 Aug 04 CUSIP: 339099103 
Settled JEFFERIES & COMPANY / 155.00 11486700 

OTHER CHARGES- .84 

11 Aug 04 FLEETWOOD ENTERPRISES INC COM 2,100000 23,471 .14 .000 25,231 .46 1,760.32 000 1,760.32 

16 Aug 04 CUSIP, 339099103 
Settled FIRST ANALYSIS SECURITIES CORP / 105 00 11 .227000 

OTHER CHARGES. 56 

11 Aug 04 FLEETWOOD ENTERPRISES INC COM - 500000 5,58201 000 6,001.30 - 419.29 0.00 - 419.29 

16 Aug 04 CUSIP. 339099103 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 00 11 .184300 

OTHER CHARGES: 14 

28 Jan 04 FUR SYS INC COM - 400000 14,82074 .000 12,169.40 2,651 .34 0.00 2,651.34 

2 Fab 04 CUSIP. 302445101 
Settled THOMAS WEISEL PARTNERS LLC / 20 00 37.103600 

OTHER CHARGES. .70 

29 Jan 04 FUR SYS INC COM - 600000 21,35689 .000 18,254.10 3,102.79 0.00 3,102.79 

3 Feb 04 CUSIP 302445101 
Settled THOMAS WEISEL PARTNERS LLC / 30 .00 35.646500 

OTHER CHARGES: 1 .01 
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30 Jan 04 FUR SYS INC COM - 200000 7,12596 .000 6,084.70 1,041 .26 0.00 1,04126 
4 Feb 04 CUSIP* 302445101 
Settled THOMAS WEISEL PARTNERS LLC 10 .00 35681500 

OTHER CHARGES. .34 

30 Jan 04 FLIR SYS INC COM 1,100000 39,35582 000 33,46585 5,88997 0.00 5,8$9.97 

4 Feb 04 CUSIP. 302445101 
Settled LIQUI DNET INC / 22 00 35.799700 

OTHER CHARGES, 1 .85 

30 Jan 04 FUR SYS INC COM - 100.000 3,567.33 .000 3,042.35 524.98 0.00 524.98 

4 Feb 04 CUSIP: 302445101 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 35.695000 

OTHER CHARGES: .17 

5 May 04 FTI CONSULTING INC COM 3,600000 57,704.12 000 80,67014 22,96602 0.00 22,966 .02 
10 May 04 CUSIP. 302941109 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 16079300 

18000 
OTHER CHARGES, 1 36 

20 Oct 04 FTI CONSULTING INC COM 1,900.000 37,43197 .000 41,88455 4,45258 0.00 4,452.58 

25 Oct G4 CUSIP* 302941109 
Settled PRITCHARD CAPITAL PARTNERS LLC; 95 00 19751500 

OTHER CHARGES* 88 

26 Oct 04 FTI CONSULTING INC COM - 500.000 9,96466 000 11,022 .25 1,057.59 0.00 1,057.59 

29 Oct 04 CUSIP. 302941109 
Settled WILLIAM O'NEIL / 25 00 19979800 

OTHER CHARGES 24 

27 Oct 04 FTI CONSULTING INC COM 1,000000 19,932 .63 000 18,807 .01 1,125.62 0.00 1,125.62 

1 Nov 04 CUSIP. 302941109 
Settled WILLIAM O'NEIL / 50 00 19.983100 

OTHER CHARGES. .47 

28 Oct 04 Fri CONSULTING INC COM 2,700000 49,24036 .000 44,32697 4,913.39 0.00 4,913.39 
2 Nov 04 CUSIP. 302941109 
Settled FAHNESTOCK AND COMPANY 135 00 18287600 

OTHER CHARGES: 1 .16 

28 Oct 04 FTI CONSULTING INC COM 3,200000 58,92661 000 51,974 .29 6,952.32 0.00 6,952.32 
2 Nov 04 CUSIP: 302941 109 
Settled INVESTMENT TECHNOLOGY GROUP INC 64 00 18.435000 

OTHER CHARGES: 1 .39 
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2 Nov 04 FULTON FINL CORP PA COM - 1,400 .000 29,74552 000 30,229.00 483 .48 0.00 483 .48 
5 Nov 04 CUSIP : 360271100 
Settled RBC CAPITAL MARKETS INC. / 70.00 21.297300 

OTHER CHARGES: .70 

3 Nov 04 FULTON FINL CORP PA COM - 200000 4,251.64 .000 4,307.80 56 .16 0.00 56.16 
8 Nov 04 CUSIP. 360271100 
Settled RBC CAPITAL MARKETS INC. / 10.00 21.308700 

OTHER CHARGES: .10 

23 Jan 04 FURNITURE BRANDS 
- 
INTL 

- 
INC COM 1,000000 32,17889 .000 28,247 .20 3,931.69 0.00 3,931 .69 

28 Jan 04 CUSIP. 360921100 
Settled LIQUIDNET INC / 20 00 32.200400 

OTHER CHARGES. 151 

23 Jan 04 FURNITURE BRANDS INTL INC COM - 200000 6,49069 000 5,649.44 841 .25 000 841 .25 

28 Jan 04 CUSIP: 360921100 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 32475000 

OTHER CHARGES. 31 

23 Jan 04 FURNITURE BRANDS INTL INC COM - 900.000 28,962 .98 000 25,276 .23 3,686.75 0.00 3,686.75 
28 Jan 04 CUSIP. 360921100 
Settled SCOTT & STRINGFELLOW INVESTMENT / 45 00 32232600 

OTHER CHARGES. 136 

6 Feb 04 FURNITURE BRANDS INTL INC COM 2,500.000 T7,304 .62 000 69,143 .84 8,160.78 0.00 8,160.78 

11 Feb 04 CUSIP 360921100 
Settled SCOTT & STRINGFELLOW INVESTMENT / 125.00 30973300 

OTHER CHARGES. 363 

5 May 04 FURNITURE BRANDS INTL INC COM 5,100.000 143,152.11 .000 110,613.77 32,538 .34 0.00 32,538 .34 

10 May 04 CUSIP 360921100 
Settled LYNCH JONES & RYAN / 153 00 28.099700 

OTHER CHARGES, 336 

26 Oct 04 FWD AIR CORP COM - 600000 26,388 .28 000 22,285.60 4,10268 0.00 4,102.68 

29 Oct 04 CUSIP. 349853101 
Settled MORGAN STANLEY & CO INC NEW YORK 44031500 

30 .00 
OTHER CHARGES. .62 

18 Jun 04 GAMESTOP CORP CL A - 800000 12,10619 .000 - 10,370 .32 1,735.87 000 1,73587 

23 Jun 04 CUSIP. 36466R101 
Settled WEEDEN AND & CO / 40 00 15 .183100 

OTHER CHARGES. .29 
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21 Jun 04 GAMESTOP CORP CL A 3,200000 48,229 .58 .000 41,481 .28 6,748 .30 0 .00 6,748.30 
24 Jun 04 CLISIP : 364668101 
Settled LIQUIDNET ING / 64.00 15.092100 

OTHER CHARGES. 1.14 

21 Jun 04 GAMESTOP CORP CL A 1,200.000 18,095 .57 .000 15,373 .32 2,722.25 0.00 2,722.25 
24 Jun 04 CUSIP. 36466R101 
Settled INVESTMENT TECHNOLOGY GROUP INC 24 00 15100000 

OTHER CHARGES. .43 

22 Jun 04 GAMESTOP CORP CL A - 500.000 7,342.32 .000 6,329.65 1 .012 .67 0.00 1,012.67 
25 Jun 04 CUSIP. 36466R101 
Settled LIQUIDNET INC / 10.00 14.705000 

OTHER CHARGES. .18 

23 Jun 04 GAMESTOP CORP CL A 1,500.000 21,833.63 .000 18.94491 ?.888 .72 000 2,888.72 

28 Jun 04 CUSIP: 36466RI01 
Settled JMP SECURITIES / 75 00 14.606100 

OTHER CHARGES. 52 

23 Jun 04 GAMESTOP CORP CL A - 100000 1,457.96 .000 1,26226 195.70 0.00 195.70 
28 Jun 04 CUSIP. 36466P1101 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 14600000 

OTHER CHARGES 04 

22 Nov 04 GAMESTOP CORP COM CL B COM CL B 1,572.000 31,08871 .000 33,115 .09 2,026.38 0.00 2,02638 
26 Nov 04 CUSIP 36466R200 
Settled JEFFERIES & COMPANY / 78 60 19 .827000 

OTHER CHARGES 73 

28 Doc 04 GAMESTOP CORP COM CL B COM CL B - 0.040 0.85 000 - 083 002 0.00 0.02 
28 Dec 04 CUSIP: 36466R200 
Settled 0000000 

11 Mar 04 GARTNER GROUP INC NEW CL A COM 2,000000 22.00393 .000 23,019.63 1,015.70 0.00 1 .015 .70 
16 Mar 04 CUSIP. 366651107 
Settled CANTOR FITZGERALD & CO / 80 00 11042400 

OTHER CHARGES* 87 

11 Mar 04 GARTNER GROUP INC NEW CL A COM - 300000 3,339.79 .000 3,405.00 - 65.21 0.00 - 65 .21 

16 Mar 04 CUSIP. 366651107 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 11 .153100 

OTHER CHARGES. .14 

5 May 04 GARTNER GROUP INC NEW CL A COM 9,700.000 118,47884 .000 99,970.42 18,508 .42 0.00 18,508.42 
10 May 04 CUSIP: 366651107 
Settled LYNCH JONES & RYAN / 29100 12244600 

OTHER CHARGES: 2.78 
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23 Fab 04 GEN-PROBE INC NEW COM 1,800 .000 58,720 .36 000 13,32720 45,393 .16 0 .00 45,393.16 
26 Feb 04 CUSIP. 36866T103 
Settled SG COWEN AND COMPANY 190 00 32673700 

OTHER CHARGES. 2.30 

24 Feb 04 GEN-PROBE INC NEW COM 2,400.000 77,11354 .000 17,488 .14 59,625 .40 0.00 59,62540 
27 Feb 04 CUSIP: 3686BT103 
Settled BROADCORT CAPITAL CORP / 120.00 32181900 

OTHER CHARGES. 3.02 

25 Feb 04 GEN-PROBE INC NEW COM - 200.000 6,526.60 .000 1,433.89 5,092.71 0.00 5,092.71 
1 Mar 04 CUSIP. 36866T103 
Settled BROADCORT CAPITAL CORP / 10.00 32684300 

OTHER CHARGES, .26 

15 Oct 04 GEN-PROBE INC NEW COM - 400.000 14,596 .05 .000 17,958 .52 3,362.47 0.00 3,362.47 

20 Oct 04 CUSIP: 36866T103 
Settled CANTOR FITZGERALD & CO / 16 00 36 .531000 

OTHER CHARGES 
. 
35 

18 Oct 04 GEN-PROBE INC NEW COM - 200.000 7,287.32 .000 8,979.26 1,691.94 0.00 1,691.94 
21 Oct 04 CUSIP 36866T103 
Settled CANTOR FITZGERALD & CO / 8.00 36 477500 

OTHER CHARGES .18 

3 Nov 04 GEN-PROBE INC NEW COM 3,900.000 128,15918 .000 165,357.66 37,198.48 0.00 37,198 .48 
8 Nov 04 CUSIP: 36866T103 
Settled CANTOR FITZGERALD & CO / 156.00 32.902100 

OTHER CHARGES, 3 01 

27 Oct 04 GNT PRIDECO INC COM STK ISIN# 1,200.000 23,625 .88 .000 20,06036 3,56552 0.00 3,565.52 
1 Nov 04 US3882IG1013 
Settled CUSIP. 38821G101 19 .708700 

LIQUIDNET INC / 24 .00 
OTHER CHARGES .56 

27 Oct 04 GNT PRIDECO INC COM STK ISIN# 1,800000 35,532 .42 .000 31,770 .18 3.762 .24 0.00 3,762.24 

1 Nov 04 US38821G1013 
Settled CUSIP: 3882IG101 19 .790700 

HOWARD, WEIL, DIV LEGG MASON\ 90 00 
OTHER CHARGES .84 

28 Oct 04 GNT PRIDECO INC COM STK ISIN# 1,700.000 32,475 .01 .000 25,518 .50 6,956.51 0.00 6,956.51 
2 Nov 04 US38821G1013 
Settled CUSIP: 38821G101 19 .153400 

HOWARD, WEIL, DIV LEGG MASON\ 85 00 
OTHER CHARGES. .77 
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6 Feb 04 GTR BAY BANCORP COM - 800000 21,964 .41 .000 23,343 .44 - 1,37903 000 - 1,37903 
11 Feb 04 CUSIP . 391648102 
Settled HOEFER & ARNETT, INC / 40 00 27506800 

OTHER CHARGES 1 .03 

12 May 04 GTR BAY BANCORP COM - 300000 8,09333 .000 8,214.00 - 120.67 0.00 - 12067 

17 May 04 CUSIP. 391648102 
Settled RBC CAPITAL MARKETS INC. / 15 00 27 0215400 

OTHER CHARGES .19 

22 Jun 04 GTR BAY BANCORP COM 1,600000 43,557 .69 .000 43,01911 538.58 0.00 538.58 

25 Jun 04 CUSIP: 391648102 
Settled LEHMAN BROTHERS INC / 80 .00 27274200 

OTHER CHARGES. 1 03 

22 Jun 04 GTR BAY BANCORP C 
- 
OM - 100000 2,748.93 000 2,63183 117.10 0.00 117.10 

25 Jun 04 CUSIP, 391648102 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 27510000 

OTHER CHARGES 07 

23 Jun 04 GTR BAY BANCORP COM - 500000 13,61008 .000 13,159.15 450.93 0.00 450.93 

28 Jun 04 CUSIP. 391648102 
Settled NATIONAL FINANCIAL SERVICES 5 00 27.230800 

OTHER CHARGES: 32 

24 Jun 04 GTR BAY BANCORP COM 1,200000 32,92650 .000 30,018.91 2.907 .59 000 2,907.59 

29 Jun 04 CUSIP: 391648102 
Settled LEHMAN BROTHERS INC / 60 00 27.489400 

OTHER CHARGES* 78 

25 Jun 04 GTR BAY BANCORP COM 1,500000 41,696 .77 .000 37,344.60 4,352.17 0.00 4,352.17 

30 Jun 04 CUSIP: 391648102 
Settled LEHMAN BROTHERS INC / 75 .00 27.848500 

OTHER CHARGES. 98 

4 Nov 04 HA 

_ 

NMI FINL CORP COM 1,000000 33,211 .72 .000 27,714.68 5,497.04 0.00 5,497.04 

9 Nov 04 CUSIP: 410495105 
Settled KNIGHT SECURITIES L.P . / 40 .00 33252500 

OTHER CHARGES. .78 

18 Jun 04 HCC INS HLDGS INC COM - 400.000 13,01969 .000 13,78724 - 767.55 0.00 - 767.55 

23 Jun 04 CUSIP- 404132102 
Settled JEFFERIES & COMPANY / 20 .00 32600000 

OTHER CHARGES, .31 

Generated by Northem Trust from reviewed periodic data on 25 Jan 05 Northern Trust 

7 

n 
'7 -7777-17 1 = 777-77777771 

X~Account,npmber2t)13~64 me P 6 

3,1 EC 04,, 
Accolint Name"*FREEDOM FORUM -HOOVER;SL 

1'JAN;04 D 

Investment Transaction Detail Page 154 of 231 

Trade date Security description 
ge-ttledate Asset ID Shares/PAR Transaction amount 

Realized gain/loss 

Trade-Status 'groker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 



Equities 

18 Jun 04 HCC INS HLDGS INC COM - 100 .000 3,22692 000 3,44681 21989 0 .00 219 .89 
23 Jun 04 CUSIP' 404132102 
Settled LIQUIDNET INC / 2 00 32290000 

OTHER CHARGES .08 

21 Jun 04 HCC INS HUDGS INC COM - 400.000 12,888.17 .000 13,787 .24 89907 000 899.07 

24 Jun 04 CUSIP: 404132102 
Settled JEFFERIES & COMPANY / 20 00 32.271200 

OTHER CHARGES: .31 

21 Jul 04 HCC INS HLDGS INC COM - 800.000 24,98605 000 27,574 .48 2,58843 0.00 2,588.43 

26 Jul 04 CUSIP. 404132102 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 00 31 .253300 

OTHER CHARGES. 59 

21 Jul 04 HCC INS HUDGS INC COM - 700000 21,84851 000 24,08320 2,234.69 000 2,234.69 

26 Jul 04 CUSIP- 404132102 
Settled LEGG MASON WOOD WALKER INC / 35 00 31 .262900 

OTHER CHARGES 52 

22 Jul 04 HCC INS HUDGS INC COM - 500000 15,35938 .000 17 .178 .42 1,81904 000 1,819.04 

27 Jul 04 CUSIP- 404132102 
Settled LEGG MASON WOOD WALKER INC / 25 .00 30769500 

OTHER CHARGES- 37 

23 Aug 04 HCC INS HUDGS INC COM - 500000 14,85050 000 17,17270 2,32220 000 2,322.20 

26 Aug 04 CUSIP. 404132102 
Settled HARRIS NESBITT CORP / 25 00 29.751700 

OTHER CHARGES 35 

24 Aug 04 HCC INS HLDGS INC COM 1,000000 29,167.11 .000 34,086 .89 4,919.78 0.00 4,91978 

27 Aug 04 CUSIP: 404132102 
Settled WEEDEN AND & CO / 50 .00 29217800 

OTHER CHARGES 69 

8 Sep 04 HEADWATERS INC COM 1,500.000 43,02394 .000 36,752 .78 6,271 .16 000 6,271 .16 

13 Sep 04 CUSIP: 4221OP102 
Settled LIQUIDNET INC 130 00 28703300 

OTHER CHARGES. 101 

8 Sep 04 HEADWATERS INC COM 2,500000 72,316.55 .000 60,584.66 11,731 .89 0.00 11,731 .89 

13 Sep 04 CUSIP 4221OP102 
Settled WEEDEN AND & CO / 125 00 28.977300 

OTHER CHARGES. 1.70 
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9 Sep 04 HEADWATERS INC COM - 500000 14,597.90 000 11,974 .58 2,623 .32 000 2,62332 
14 Sep 04 CUSIP : 4221OP102 
Settled MORGAN STANLEY & CO INC. NEW YORK 29.246500 

2500 
OTHER CHARGES* 35 

10 Sep 04 HEADWATERS INC COM - 500.000 14,93684 .000 11,490 .70 3,446.14 0.00 3.446 .14 

15 Sep 04 CUSIP' 4221OP102 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 29924400 

BARNEY 125 00 
OTHER CHARGES: .36 

10 Sep 04 HEADWATERS INC COM - 200.000 5,98751 .000 4,596.28 1,391.23 0.00 1,391 .23 

15 Sep 04 CUSIP. 4221OP102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 29.958300 

OTHER CHARGES 15 

13 Sep 04 HEADWATERS INC COM 1,300.000 38,746.50 .000 29,875 .82 8,870.68 0.00 8,87068 

16 Sep 04 CUSIP. 4221OP102 
Settled WEDBUSH MORGAN SECURITIES, INC / 65 00 29855700 

OTHER CHARGES 91 

3 May 04 HIBBETT SPORTING GOODS INC COM 4,600000 110,43053 .000 43,587 .56 66,842 .97 000 66,842.97 

6 May 04 CUSIP. 428565105 
Settled BANC AMERICA SECUR. MONTGOMERY DIV. 24057200 

23000 
OTHER CHARGES. 2.59 

1 Nov 04 HIBBETT SPORTING GOODS INC COM - 500000 10,877.24 000 11,961 .63 - 1,084.39 0.00 - 1,08439 

4 Nov 04 CUSIP. 428565105 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 00 21775000 

OTHER CHARGES. 26 

1 Nov 04 HIBBETT SPORTING GOODS INC COM - 400000 8,671.79 .000 8,254.96 41683 000 41683 

4 Nov 04 CUSIP* 428565105 
Settled JEFFERIES & COMPANY / 20 00 21730000 

OTHER CHARGES .21 

2 Nov 04 HIBBETT SPORTING GOODS INC COM - 600000 13,241 32 000 12,068.10 1,17322 000 1,17322 

5 Nov 04 CUSIP' 428565105 
Settled INVESTMENT TECHNOLOGY GROUP INC 12 00 22089400 

OTHER CHARGES. 32 

2 Nov 04 HIBBETT SPORTING GOODS INC COM - 300000 6,587.84 .000 6,03405 553.79 0.00 553.79 

5 Nov 04 CUSIP, 428565105 
Settled LIQUIDNET INC / 6 00 21.980000 

OTHER CHARGES. .16 
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3 Nov 04 HIBBETT SPORTING GOODS INC COM - 400 .000 8,951 .79 .000 7,84671 1,10508 0 .00 1 .105 .08 
8 Nov 04 CUSIP. 428565105 
Settled LIQUIDNET INC / 8 00 22400000 

OTHER CHARGES .21 

3 Nov 04 HIBBETT SPORTING GOODS INC COM - 400.000 8,917.59 .000 7,250-64 1,66695 0.00 1,66695 
8 Nov 04 CUSIP. 428565105 
Settled INVESTMENT TECHNOLOGY GROUP INC 8.00 22.314500 

OTHER CHARGES. .21 

29 Nov 04 HOT TOPIC INC COM 1,400000 26,31378 .000 28,865.21 2,551 .43 0.00 2,551 .43 
2 Dec 04 CUSIP. 441339108 
Settled BUCKINGHAM RESEARCH GROUP / 70 00 18846000 

OTHER CHARGES .62 

20 Dec 04 HOT TOPIC INC COM 6,400000 99,37750 .000 126,78266 27,405 .16 0.00 27,405 .16 
23 Dec 04 CUSIP: 441339108 
Settled MCDONALD AND COMPANY / 320 00 15 .578100 

OTHER CHARGES: 234 

21 Dec 04 HOT TOPIC INC COM 2,300.000 35,667 .56 .000 36,202.00 - 534.44 0.00 - 534.44 
27 Dec 04 CUSIP: 441339108 
Settled BEAR, STEARNS, SECURITIES CORP 115 00 15 .558000 

OTHER CHARGES. 84 

5 May 04 IMMUCOR INC COM STK 1,000000 25,15851 000 20,664.67 4,49384 0.00 4,493.84 
10 May 04 CUSIP: 452526106 
Settled LYNCH JONES & RYAN / 30 00 25.189100 

OTHER CHARGES. 59 

15 Jun 04 IMMUCOR INC COM STK - 100000 3,04636 .000 2,066.47 979.89 0.00 979.89 
18 Jun 04 CUSIP, 452526106 
Settled WAVE SECURITIES LLC / 1 00 30.474400 

OTHER CHARGES .08 

16 Jun 04 IMMUCOR INC COM STK - 100000 3,051 06 .000 2,066.46 98460 0.00 984.60 
21 Jun 04 CUSIP: 452526106 
Settled NATIONAL FINANCIAL SERVICES 100 30521400 

OTHER CHARGES. .08 

16 Jun 04 IMMUCOR INC COM STK - 700000 21,255.00 000 14,459.39 6,795.61 0.00 6,795.61 
21 Jun 04 CUSIP. 452526106 
Settled LIQUIDNET INC / 14 00 30.385000 

OTHER CHARGES. .50 
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17 Jun 04 IMMUCOR INC COM STK - 100.000 3,032.42 .000 2,065.63 966.79 0.00 966.79 

22 Jun 04 CUSIP- 452526106 
Settled NATIONAL FINANCIAL SERVICES / 1.00 30.335000 

OTHER CHARGES. 08 

1 
4 Oct 04 IMMUCOR INC COM STK - 800.000 23,416.25 .000 11,016.67 12.399.58 0.00 12,399.58 

19 Oct 04 CUSIP: 452526106 
Settled LIQUIDNET INC / 16,00 29291000 

OTHER CHARGES. .55- 

14 Oct 04 IMMUCOR INC COM STK - 700,000 19,883.31 000 9,425.55 10,457 .76 0.00 10.457.76 
19 Oct 04 CUSIP- 452526106 
Settled CANTOR FITZGERALD & CO / 28 00 28445400 

OTHER CHARGES: .47 

15 Oct 04 IMMUCOR INC COM STK - 600.000 16,648.46 .000 7,977.12 8,671 .34 0.0or 8,671.34 

20 Oct 04 CUSIP: 452526106 
Settled CANTOR FITZGERALD & CO / 24 .00 27.788100 

OTHER CHARGES: 40 

26 Oct 04 IMMUCOR INC COM STK - 100000 2,985.63 000 1,329.52 1,656.11 0.00 1,656.11 

29 Oct 04 CUSIP: 452526106 
Settled PIPER JAFFRAY INC 5.00 29.907000 

OTHER CHARGES: 07 

26 Oct 04 IMMUCOR INC COM STK - 200000 5,974.86 .000 2,659.04 3,315.82 0.00 3,315.82 

29 Oct 04 CUSIP- 452526106 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 29895000 

OTHER CHARGES: .14 

10 Feb 04 INFINITY PPTY & CAS CORP COM 1,800000 63,008.56 .000 55,538.60 7,469.96 0.00 7,46996 

13 Feb 04 CUSIP- 45665QI03 
Settled CANTOR FITZGERALD & CO / 72 00 35.046400 

OTHER CHARGES. 2.96 

11 Feb 04 INFINITY PPTY & CAS CORP COM - 400.000 14,422.76 .000 12,200.00 2,222.76 0.00 2,222.76 

17 Feb 04 CUSIP. 456650103 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 36078600 

OTHER CHARGES. 68 

11 Feb 04 INFINITY PPTY & CAS CORP COM - 700000 24,525.45 .000 21,35000 3,175.45 000 3,175.45 

17 Feb 04 CUSIP. 456650103 
Settled CANTOR FITZGERALD & CO / 28 00 35.078000 

OTHER CHARGES: 1.15 
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12 Feb 04 INFINITY PPTY & CAS CORP COM - 300 .000 10,32908 000 - 9 .150 .00 1,17908 000 1,179.08 

18 Feb 04 CUSIP : 456650103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 34451900 

OTHER CHARGES 49 

13 Feb 04 INFINITY PPTY & CAS CORP COM 1,000.000 31,930 .50 .000 - 30,50000 1,43050 000 1,430.50 

19 Feb 04 CUSIP: 456650103 
Settled MORGAN KEEGAN AND COMPANY 50.00 31982000 

OTHER CHARGES: 1 .50 

3 Mar 04 ITT EDIL SVCS INC COM 2,800.000 97,596 .07 000 - 86,764.44 10.831 .63 0.00 10,831 .63 

8 Mar 04 CUSIP. 4506813109 
Settled LYNCH JONES & RYAN / 84 00 34.887100 

OTHER CHARGES. 3.81 

29 Jul 04 J JILL GROUP INC COM - 100.000 1,888.84 .000 1,932.00 - 43 .16 0.00 - 43.16 

3 Aug 04 CUSIP: 466189107 
Settled NATIONAL FINANCIAL SERVICES 1 00 18.898900 

OTHER CHARGES* .05 

30 Jul 04 J JILL GROUP INC COM - 500000 9,245.28 .000 9,660.00 414.72 0.00 414.72 

4 Aug 04 CUSIP: 466189107 
Settled WEDBUSH MORGAN SECURITIES, INC 25.00 18541000 

OTHER CHARGES- 22 

2 Aug 04 J JILL GROUP INC COM - 400000 7.607 .22 .000 7,728.00 120.78 000 120.78 

5 Aug 04 CUSIP: 466189107 
Settled WEDBUSH MORGAN SECURITIES, INC 20 00 19.068500 

OTHER CHARGES* 18 

2 Aug 04 J JILL GROUP INC COM - 700000 13,019 .69 .000 13,472 .00 452.31 000 452.31 

5 Aug 04 CUSIP: 466189107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 14 00 18.620000 

OTHER CHARGES. 31 

3 Aug 04 J JILL GROUP INC COM 1,500000 28,028 .49 .000 28,533 .74 505.25 000 505.25 

6 Aug 04 CUSIP. 466189107 
Settled BANC AMERICA SECUR. MONTGOMERY DIV. 18736100 

7500 
OTHER CHARGES: 66 

3 Aug 04 J JILL GROUP INC COM - 500000 9,31728 .000 9,590.50 - 273.22 0.00 273.22 

6 Aug 04 CUSIP: 466189107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 00 18.655000 

OTHER CHARGES. .22 
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16 Aug 04 J JILL GROUP INC COM 2,600000 40,48105 .000 48 .228.02 7,746 .97 0 .00 7,74697 
19 Aug 04 CUSIP* 466189107 
Settled HARBORSIDE SECURITIES / 78 00 15600000 

OTHER CHARGES' .95 

16 Aug 04 J JILL GROUP INC COM 1,500.000 23,780 .44 000 26,928-18 3,147.74 000 3,147.74 

19 Aug 04 CUSIP' 466189107 
Settled WEDBUSH MORGAN SECURITIES, INC 75 00 15.904000 

OTHER CHARGES. 56 

3 Nov 04 JACK IN BOX INC COM - 700000 23,284 .18 000 20,724.52 2,559.66 0.00 2,55966 

8 Nov 04 CUSIP' 466367109 
Settled FERRIS BAKER WATTS, INC / 35.00 33313900 

OTHER CHARGES: .55 

21 May 04 JLG INDS INC COM - 400000 5,101.84 .000 6,35008 - 1,24824 0.00 - 1,248.24 

26 May 04 CUSIP. 466210101 
Settled LIQUIDNET INC / 8 00 12.774900 

OTHER CHARGES .12 

21 May 04 JLG INDS INC COM - 200,000 2,52494 .000 3.175.04 - 650.10 0.00 - 650.10 

26 May 04 CUSIP. 466210101 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 12 .645000 

OTHER CHARGES: .06 

21 May 04 JLG INDS INC COM - 600000 7,619.82 000 9,525.12 1,905.30 0.00 1,905.30 

26 May 04 CUSIP, 466210101 
Settled WEEDEN AND & CO / 30 00 12.750000 

OTHER CHARGES* .18 

24 May 04 JLG INDS INC COM - 100000 1,328.96 .000 1,587.52 - 258.56 0.00 - 258.56 
27 May 04 CUSIP. 466210101 
Settled NATIONAL FINANCIAL SERVICES 1.00 13.300000 

OTHER CHARGES. .04 

24 May 04 JLG INDS INC COM - 800.000 10,477.43 .000 12,700.16 2,222.73 0.00 2,222.73 

27 May 04 CUSIP. 466210101 
Settled WEEDEN AND & CO 40 00 13147100 

OTHER CHARGES. .25 

25 May 04 JLG INDS INC COM - 800000 10,63039 .000 12,677.56 2,047.17 0.00 2,047.17 

28 May 04 CUSIP. 466210101 
Settled WEEDEN AND & CO 40 00 13.338300 

OTHER CHARGES. 25 
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26 May 04 JLG INDS INC COM - 1,300000 16,71734 .000 20,56431 - 3.84697 0.00 - 3,846.97 

1 Jun 04 CUSIP: 466210101 
Settled WEEDEN AND & CO / 65 00 12 .909800 

OTHER CHARGES .40 

26 May 04 JLG INDS INC COM - 100000 1,289.96 .000 1,581 .87 - 291.91 0.00 - 291.91 

1 Jun 04 CUSIP. 466210101 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 12920000 

OTHER CHARGES- 04 

27 May 04 JLG INDS INC COM - 600.000 7,57356 .000 9,491 .22 1,91766 000 1,917.66 
2 Jun 04 CUSIP* 466210101 
Settled WEEDEN AND & CO / 30 00 12 .672900 

OTHER CHARGES: .18 

6 Aug 04 KAYDON CORP COM - 500000 13,85792 000 14,617.50 - 759.58 0.00 - 759.58 

11 Aug 04 CUSIP. 486587108 
Settled MCDONALD AND COMPANY / 25.00 27.766500 

OTHER CHARGES 33 

9 Aug 04 KAYDON CORP COM 1,000000 27,281 36 .000 29,202 .69 1,921 .33 0.00 1,921 .33 

12 Aug 04 CUSIP. 486587108 
Settled MCDONALD AND COMPANY / 50 00 27.332000 

OTHER CHARGES .64 

10 Aug 04 KAYDON CORP COM 1,200,000 32,78071 000 34,97848 2,197.77 0.00 2,197.77 

13 Aug 04 CUSIP: 486587108 
Settled MCDONALD AND COMPANY / 60 00 27367900 

OTHER CHARGES .77 

11 Aug 04 KAYDON CORP COM - 600.000 16,35777 .000 17,413 .20 1,05543 000 1,055.43 
16 Aug 04 CUSIP. 486587108 
Settled MCDONALD AND COMPANY 13000 27.313600 

OTHER CHARGES. .39 

11 Aug 04 KAYDON CORP COM - 400.000 10,79574 .000 11,648 .16 85242 0.00 852.42 

16 Aug 04 CUSIP: 486587108 
Settled LIQUIDNET INC / 8.00 27010000 

OTHER CHARGES 26 

11 Aug 04 KAYDON CORP COM - 200000 5,43321 000 5,804.68 371 .47 0.00 371 .47 

16 Aug 04 CUSIP* 486587108 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 27186700 

OTHER CHARGES- .13 
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27 Aug 04 KELLWOOD CO COM 3,500000 122,76592 .000 120,446.19 2,319.73 0.00 2,319.73 
1 Sep 04 CUSIP. 488044108 
Settled VERITAS SECURITIES / 105.00 35.106800 

OTHER CHARGES. 2.88 

7 Jun 04 KEY ENERGY SVCS INC 3,000.000 22,43947 000 40,308 .58 17,869.11 0.00 - 17,869.11 
10 Jun 04 CUSIP: 492914106 
Settled LIQUIDNET INC/ 60 00 7.500000 

OTHER CHARGES .53 

7 Jun 04 KEY ENERGY SVCS INC 8,300.000 61,12391 .000 108,610.47 47,486 .56 0.00 - 47,486 .56 
10 Jun 04 CUSIP: 492914106 
Settled LYNCH JONES & RYAN / 249.00 7.394500 

OTHER CHARGES, 144 

27 Apr 04 K2 INC COM - 200000 3,124.68 .000 3,668.10 543.42 0.00 543.42 
30 Apr 04 CUSIP- 482732104 
Settled IMPERIAL CAPITAL LLC / 8 00 15 .663800 

OTHER CHARGES. 08 

28 Apr 04 K2 INC COM - 100.000 1,534.21 000 1,834.05 299.84 0.00 299.84 
3 May 04 CUSIP- 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 15362500 

OTHER CHARGES .04 

28 Apr 04 K2 INC COM - 300.000 4,522.06 .000 5,502.15 98009 0.00 980.09 
3 May 04 CUSIP. 482732104 
Settled IMPERIAL CAPITAL LLC / 12 00 15113900 

OTHER CHARGES- 11 

29 Apr 04 K2 INC COM - 100000 1,503.96 000 1,834.05 33009 000 33009 
4 May 04 CUSIP' 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 15060000 

OTHER CHARGES: .04 

29 Apr 04 K2 INC COM - 500000 7,51187 .000 9,170.25 1,65838 0.00 1,658.38 
4 May 04 CUSIP. 482732104 
Settled IMPERIAL CAPITAL LLC / 20.00 15,064100 

OTHER CHARGES. .18 

30 Apr 04 K2 INC COM - 200000 2,92793 000 3,66810 - 74017 0.00 - 740.17 
5 May 04 CUSIP, 482732104 
Settled LIQUIDNET INC / 4 00 14660000 

OTHER CHARGES- 07 
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3 May 04 K2 INC COM - 800.000 11,98939 .000 14,672 .40 - 2,68301 0.00 - 2,683.01 
6 May 04 CUSIP. 482732104 
Settled IMPERIAL CAPITAL LLC / 32 00 15.027100 

OTHER CHARGES 29 

12 May 04 K2 INC COM 1,700.000 23,80097 .000 31,135 .55 7,334.58 0.00 7,334.58 
17 May 04 CUSIP: 482732104 
Settled IMPERIAL CAPITAL LLC 68.00 14 .040900 

OTHER CHARGES: 56 

17 May 04 K2 INC COM - 300000 4,101 .08 .000 5,437.20 1,336.12 0.00 1,336.12 
20 May 04 CUSIP, 482732104 
Settled IMPERIAL CAPITAL LLC 12 00 13710600 

OTHER CHARGES. .10 

18 May 04 K2 INC COM - 1,100,000 14,886 .17 .000 19,844.11 4,95794 0.00 4,957.94 
21 May 04 CUSIP. 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 22 00 13.553200 

OTHER CHARGES. 35 

19 May 04 K2 INC COM - 800.000 11,119.73 .000 14,381 .76 3,26203 0.00 3,262.03 
24 May 04 CUSIP. 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 16 00 13920000 

OTHER CHARGES- 27 

20 May 04 K2 INC COM - 100.000 1,396.85 000 1,79595 - 399.10 0.00 - 399.10 
25 May 04 CUSIP* 482732104 
Settled IMPERIAL CAPITAL LLC / 4.00 14008900 

OTHER CHARGES .04 

21 May 04 K2 INC COM - 1,000.000 13,945 .47 .000 17,88338 3,937.91 0.00 3,937.91 
26 May 04 CUSIP. 482732104 
Settled IMPERIAL CAPITAL LLC / 40 00 13985800 

OTHER CHARGES- .33 

24 May 04 K2 INC COM - 200000 2,861 .63 000 3,537.26 - 675.63 000 - 675.63 
27 May 04 CUSIP: 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 14328500 

OTHER CHARGES. .07 

24 May 04 K2 INC COM - 800.000 11,431 .49 000 14,084 .78 - 2,653.29 0.00 - 2,653.29 
27 May 04 CUSIP. 482732104 
Settled IMPERIAL CAPITAL LLC / 32 00 14.329700 

OTHER CHARGES 27 
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25 May 04 K2 INC COM - 900 .000 13,082.45 000 15,739 .56 2,657.11 0.00 2,657 .11 
28 May 04 CUSIP, 482732104 
Settled IMPERIAL CAPITAL LLC / 36.00 14576400 

OTHER CHARGES. .31 

26 May 04 K2 INC COM - 400.000 5,76046 .000 6,995.36 1,234.90 0.00 1,234.90 

1 Jun 04 CUSIP: 482732104 
Settled IMPERIAL CAPITAL LLC / 16 00 14.441500 

OTHER CHARGES. .14 

27 May 04 K2 INC COM 1,000.000 14,469.66 .000 16,294 .24 1,824.58 0.00 1,824.58 
2 Jun 04 CUSIP. 482732104 
Settled INVESTMENT TECHNOLOGY GROUP INC 20.00 14.490000 

OTHER CHARGES: .34 

27 May 04 K2 INC COM 1,200000 17,234.83 .000 19,194 .84 1,960.01 0.00 1,960.01 

2 Jun 04 CUSIP. 482732104 
Settled IMPERIAL CAPITAL LLC / 48 00 14.402700 

OTHER CHARGES. 41 

2 Nov 04 LAUREATE ED INC COM 1,100000 43,069 .71 .000 15,32300 27,746.71 0.00 27.746.71 

5 Nov 04 CUSIP. 518613104 
Settled KINNARD JOHN G. & COMPANY. / 55 .00 39.205200 

OTHER CHARGES 1 01 

17 Jun 04 LEAPFROG ENTERPRISES INC CIL A - 700.000 13,379.62 .000 16,156 .14 2,776.52 0.00 2,776.52 

22 Jun 04 CUSIP 52186N106 
Settled ISI GROUP INC. / 35.00 19 .164200 

OTHER CHARGES. 32 

18 Jun 04 LEAPFROG ENTERPRISES INC CIL A 1,600000 30,183.45 .000 - 36,928 .32 6,74487 0.00 6,744.87 

23 Jun 04 CUSIP* 52186N106 
Settled IS( GROUP INC. / 80 00 18915100 

OTHER CHARGES 71 

21 Jun 04 LEAPFROG ENTERPRISES INC CIL A 1,800000 33,286.61 .000 - 40,249 .63 6,963.02 0.00 6.963 .02 

24 Jun 04 CUSIP, 52186N106 
Settled IS[ GROUP INC. / 90 00 18543000 

OTHER CHARGES .79 

21 Jun 04 LEAPFROG ENTERPRISES INC CIL A - 900000 16,61811 .000 - 18,533 .16 1,915.05 0.00 1,915.05 

24 Jun 04 CUSIP. 52186N106 
Settled LIQUIDNET INC / 18 00 18.485000 

OTHER CHARGES: 39 
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22 Jun 04 LEAPFROG ENTERPRISES INC CL A 1,600000 29.867.29 .000 32,502.56 - 2,635 .27 0.00 - 2,63527 
25 Jun 04 CUSIP : 52186N106 
Settled PETRIE PARKMAN & CO / 80 00 18 .717500 

OTHER CHARGES. .71 

15 Jan 04 LIFEPOINT HOSPS INC COM ISIN 2,200.000 77,094 .50 000 57,82936 19,265 .14 0.00 19,265 .14 
21 Jan 04 US532191-1098 Settled 

CUSIP* 532191-109 35064600 
LIQUIDNET INC / 44 00 
OTHER CHARGES: 362 

15 Jan 04 LIFEPOINT HOSPS INC COM ISIN - 800.000 28,01868 .000 - 20,143 .04 7,875.64 0.00 7,875.64 
21 Jan 04 US532191-1098 
Settled CUSIP: 532191-109 35045000 

INVESTMENT TECHNOLOGY GROUP INC / 16 00 
OTHER CHARGES. 1 .32 

18 Jun 04 LIFEPOINT HOSPS INC COM ISIN 2,200.000 80,340.79 .000 - 78,683.56 1,657.23 0.00 1,657.23 
23 Jun 04 US532191-1098 
Settled CUSIP. 532191-109 36569400 

SG COWEN SECURITIES / 110.00 
OTHER CHARGES. 1 .89 

6 May 04 M D C HLDGS INC COM 2,200.000 133,774.90 .000 101,991.75 31,783.15 0.00 31,783 .15 
11 May 04 CUSIP: 552676108 
Settled LYNCH JONES & RYAN / 66 .00 60 .838200 

OTHER CHARGES. 314 

24 Mar 04 MACROMEDIA INC COM - 700.000 12,75000 .000 14,589 .27 1,839.27 0.00 1,839.27 
29 Mar 04 CUSIP: 556100105 
Settled INVESTMENT TECHNOLOGY GROUP INC 14 00 18.235000 

OTHER CHARGES- .50 

24 Mar 04 MACROMEDIA INC COM 1,100000 20,12921 .000 22,613 .79 2,484.58 0.00 2,484.58 
29 Mar 04 CUSIP: 556100105 
Settled J P. MORGAN SECURITIES INC / 55 00 18350000 

OTHER CHARGES- .79 

25 Mar 04 MACROMEDIA INC COM - 1,000.000 18,523 .87 .000 20,31090 1,787.03 0.00 - 1,787.03 
30 Mar 04 CUSIP: 556100105 
Settled J P. MORGAN SECURITIES INC / 50.00 18574600 

OTHER CHARGES. .73 

25 Mar 04 MACROMEDIA INC COM - 400000 7,411 .71 .000 8,124.36 - 712.65 0.00 - 712.65 
30 Mar 04 CUSIP. 556100105 
Settled LIQUIDNET INC / 8.00 18.550000 

OTHER CHARGES: 29 



Equities 

28 May 04 MACF30MEDIA INC COM - 800000 19,56754 000 18,65600 91154 0 .00 911 .54 
3 Jun 04 CUSIP 556100105 
Settled LIQUIDNET INC / 16 00 24.480000 

OTHER CHARGES. 46 

28 May 04 MACROMEDIA INC COM - 700000 17,24983 .000 16,197.64 1,052.19 0.00 1,052.19 
3 Jun 04 CUSIP 

' 
556100105 

Settled CREDIT SUISSE FIRST BOSTON CORPORATION 24.693200 
3500 
THER CHARGES. 41 

23 Jun 04 MACROMEDIA INC COM 1,700000 41 .139 .03 000 - 37 .486 .68 3,652.35 0.00 3,652.35 
28 Jun 04 CUSIP: 556100105 
Settled LIQUIDNET INC / 34 00 24.220000 

OTHER CHARGES. 97 

2 Aug 04 MACROMEDIA INC COM 1,000000 19.99563 .000 - 22,047.20 2,051 .57 0.00 - 2,051 .57 
5 Aug 04 CUSIP. 556100105 
Settled ROBERT W BAIRD & COMPANY INC MILWAUKEE 20046100 

USA / 50 00 
OTHER CHARGES: .47 

6 Aug 04 MACROMEDIA INC COM 1,700000 31,922 .87 .000 35,187.41 3,26454 0.00 - 3,264.54 
11 Aug 04 CUSIP 556100105 
Settled HARRIS NESBITT CORP 85 00 18828600 

OTHER CHARGES. 75 

10 Nov 04 MACROMEDIA INC COM 1,600000 42,057 .73 .000 31,809 .01 10,248.72 000 10,248 .72 
16 Nov 04 CUSIP* 556100105 
Settled JEFFERIES & COMPANY 80 00 26,336700 

OTHER CHARGES* 99 

10 Nov 04 MACROMEDIA INC COM 100000 2,651 .43 .000 1,976.39 675.04 0.00 675.04 
16 Nov 04 CUSIP: 556100105 
Sealed INVESTMENT TECHNOLOGY GROUP INC 2.00 26535000 

OTHER CHARGES: .07 

14 Jan 04 MAVERICK TUBE CORP COM 3,100.000 54,38694 .000 46,60124 7,785.70 0.00 7,785.70 
20 Jan 04 CUSIP: 5779141G4 
Settled PRITCHARD CAPITAL PARTNERS LLC / 155 00 17 .595000 

OTHER CHARGES, 2.56 

14 Jan 04 MAVERICK TUBE CORP COM - 100000 1,724.41 .000 1,507.12 217.29 0.00 217.29 
20 Jan 04 CUSIP: 577914104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 17.265000 

OTHER CHARGES. 09 
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Price Principal Accrued Interest Cost Market Translation Total 

Equities 
17 Nov 04 MULTIMEDIA GAMES INC COM 1,900.000 24,130.95 .000 29,041 .50 4,910.55 0.00 4,910.55 
22 Nov 04 CUSIP. 625453105 
Settled LIQUI DNET INC / 38 .00 12 .720800 

OTHER CHARGES. .57 

17 Nov 04 MULTIMEDIA GAMES INC COM 9,200.000 115,08101 000 201,049.03 85,968 .02 0.00 85,968.02 
22 Nov 04 CUSIP 

. 
625453105 

Settled RBC CAPITAL MARKETS INC. / 460 00 12559100 
OTHER CHARGES. 2.71 

17 Nov 04 MULTIMEDIA GAMES INC COM - 100000 1,29646 .000 1,528.50 - 232.04 0.00 - 232.04 
22 Nov 04 CUSIP. 625453105 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 12 .985000 

OTHER CHARGES, .04 

2 Apr 04 NATIONAL-OILWELL INC COM 2,000.000 55,312.70 .000 54,378.12 934.58 0.00 934.58 
7 Apr 04 CUSIP. 637071101 
Settled AUTRANET INC EQUITY TRADES / 100 00 27.707000 

OTHER CHARGES: 1 .30 

2 Apr 04 NATIONAL-Oll-WELL INC COM - 800.000 22,131 .48 .000 21,645 .44 4860 .4 000 486.04 
7 Apr 04 CUSIP: 637071101 
Settled INVESTMENT TECHNOLOGY GROUP INC 116 00 27685000 

OTHER CHARGES: 52 

20 Jan 04 NAVIGANT CONSULTING INC COM - 300000 6,10921 .000 5,123.49 985.72 0.00 985.72 
23 Jan 04 CUSIP. 63935N107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 20.385000 

OTHER CHARGES. .29 

20 Jan 04 NAVIGANT CONSULTING INC COM - 800.000 16,291 .79 .000 13,662 .64 2,629.15 0.00 2,629.15 
23 Jan 04 CUSIP: 63935N107 
Settled WEDBUSH MORGAN SECURITIES, INC / 40 00 20415700 

OTHER CHARGES .77 

21 Jan 04 NAVIGANT CONSULTING INC COM - 100000 2,01340 .000 1,707.83 305.67 0.00 305.57 
26 Jan 04 CUSIP 63935N107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 20155000 

OTHER CHARGES. .10 

23 Jan 04 NAVIGANT CONSULTING INC COM - 300000 5,82269 .000 4,995.00 827.69 000 827.69 
28 Jan 04 CUSIP. 63935NI07 
Settled WEDBUSH MORGAN SECURITIES, INC / 15 00 19 .459900 

OTHER CHARGES. 28 
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Equities 
23 Jan 04 NAVIGANT CONSULTING INC COM - 500.000 9.734.64 000 8,308.95 1,425.59 0.00 1,425.59 

28 Jan 04 CUSIP: 63935N107 
Settled INVESTMENT TECHNOLOGY GROUP INC/ 10 00 19.490000 

OTHER CHARGES: 46 

23 Jan 04 NAVIGANT CONSULTING INC COM 1,000000 19,44908 .000 16,819 .92 2,629.16 0.00 2,629.16 

28 Jan 04 CUSIP. 63935NI07 
Settled JONES & ASSOCIATES / 40 .00 19490000 

OTHER CHARGES .92 

5 Mar 04 NAVIGANT CONSULTING INC COM 2,200.000 43,567 .97 .000 35,162 .70 8,40527 0.00 8,405.27 

10 Mar 04 CUSIP: 63935NI07 
Settled WEDBUSH MORGAN SECURITIES, [NO / 110.00 19854400 

OTHER CHARGES 171 

8 Mar 04 NAVIGANT CONSULTING INC COM - 200.000 3,822.77 .000 2,988 011 834.76 0.00 834.76 

11 Mar 04 CUSIP: 63935N107 
Settled WEDBUSH MORGAN SECURITIES, INC / 10 00 19164600 

OTHER CHARGES, .15 

19 Mar 04 NAVIGANT CONSULTING [NO COM - 400.000 7,355.71 .000 5,881.32 1,474.39 000 1,474.39 

24 Mar 04 CUSIP. 63935N107 
Settled JONES & ASSOCIATES / 16 00 18,430000 

OTHER CHARGES .29 

30 Mar 04 NAVIGANT CONSULTING INC COM 4,600000 92,98536 000 64,464 .89 28 .520.47 0.00 28,520 .47 

2 Apr 04 CUSIP: 63935NI07 
Settled INVESTMENT TECHNOLOGY GROUP INC 92 00 20235000 

OTHER CHARGES. 3.64 

1 Apr 04 NBTY INC COM - 900000 33,18294 .000 15,256 .71 17,92623 0.00 17,926 .23 
6 Apr 04 CUSIP- 628782104 
Settled LEGG MASON WOOD WALKER INC / 45 00 36920800 

OTHER CHARGES, .78 

1 Apr 04 NBTY INC COM - 400000 14,69765 .000 6,780.76 7,916.89 0.00 7,91689 

6 Apr 04 CUSIP: 628782104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8.00 36.765000 

OTHER CHARGES* .35 

9 Jun 04 NBTY INC COM - 100000 3,754.17 000 1,69519 2,05898 0.00 2,058.98 

14 Jun 04 CUSIP: 628782104 
Settled ADAMS HARKNESS & HILL, INC / 5.00 37.592600 

OTHER CHARGES. .09 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description Realized gain/loss 
ge-ftledate Asset ID Shares/PAR Transaction amount 
Trade-Status gr-oker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 



Equities 

10 Jun 04 NBTY INC COM - 700000 25,852 .56 .000 11,637 .85 14,214 .71 0.00 14,214 .71 
15 Jun 04 CUSIP' 628782104 
Settled ADAMS HARKNESS & HILL, INC 35.00 36.983100 

OTHER CHARGES: .61 

14 Jul 04 NEITY INC COM - 3,100000 79,091 23 .000 78,280.25 810.98 0.00 810.98 

19 Jul 04 CUSIP: 628782104 
Settled VERITAS SECURITIES / 93 .00 25543900 

OTHER CHARGES. 186 

14 Jul 04 NEITY INC COM - 400.000 10,283 .75 .000 6.512 .44 3,771.31 0.00 3,771 .31 

19 Jul 04 CUSIP* 628782104 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 25.730000 

OTHER CHARGES: .25 

21 Jul 04 NEITY INC COM - 300.000 7,507.83 .000 4,781.01 2,726.82 0.00 2,726.82 

26 Jul 04 CUSIP. 628782104 
Settled LIQUIDNET INC / 6.00 25046700 

OTHER CHARGES .18 

21 Jul 04 NBTY INC COM 1,800.000 44,905.34 .000 28,686.06 16,219 .28 0.00 16,219 .28 

26 Jul 04 CUSIP. 628782104 
Settled INVESTMENT TECHNOLOGY GROUP INC 36 00 24968000 

OTHER CHARGES: 1 .06 

28 Jan 04 NU SKIN ENTERPRISES INC CL A 6,000000 118,54784 .000 78,989.67 39,558 .17 0.00 39,558 .17 

2 Feb 04 CUSIP: 6701ST105 
Settled LIQUIDNET INC / 120 00 19 .778900 

OTHER CHARGES, 5.56 

29 Jan 04 NU SKIN ENTERPRISES INC CL A 1,200.000 23,425.30 .000 15,129.93 8,295.37 0.00 8,295.37 

3 Feb 04 CUSIP: 67018T105 
Settled JEFFERIES & COMPANY / 60 00 19572000 

OTHER CHARGES. 1 .10 

29 Jan 04 NU SKIN ENTERPRISES INC CL A - 100000 1,964.15 .000 1,253.46 710.69 0.00 710.69 

3 Feb 04 CUSIP 67018T105 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 19.662500 

OTHER CHARGES. .10 

30 Jan 04 NU SKIN ENTERPRISES INC CIL A - 100000 1,94490 .000 1,25346 691 .44 0.00 691.44 

4 Feb 04 CUSIP. 67018T105 
Settled LIQUIDNEr INC / 2.00 19470000 

OTHER CHARGES: .10 
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Equities 

30 Jan 04 NU SKIN ENTERPRISES INC CL A - 200000 3,87081 .000 2,50692 1,36389 0 .00 1,363.89 
4 Feb 04 CUSIP 67018T105 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 19 .375000 

OTHER CHARGES 19 
30 Jan 04 NU SKIN ENTERPRISES INC CL A 200000 3,915.15 .000 2,50692 1,40823 0 .00 1,40823 
4 Feb 04 CUSIP 67018TIOS 
Settled JEFFERIES & COMPANY 1 10,00 19 .626700 

OTHER CHARGES. 19 
2 Feb 04 NU SKIN ENTERPRISES INC CL A - 700000 13,51083 .000 8,774 .22 4.736.61 0 .00 4,736 .61 
5 Feb 04 CUSIP. 67018T105 
Settled JEFFERIES & COMPANY / 35 00 19352100 

OTHER CHARGES- .64 
23 Nov 04 OMNIVISION TECHNOLOGIES INC COM 3,300000 55,958 .76 000 49,623 .75 6,335 .01 0.00 6,335 .01 
29 Nov 04 CUSIP. 682128103 
Settled JEFFERIES & COMPANY / 165 00 17007600 

OTHER CHARGES- 1 32 
23 Nov 04 OMNIVISION TECHNOLOGIES INC COM 1,700 .000 28,86532 .000 25,10850 3,756 .82 0.00 3,756.82 
29 Nov 04 CUSIP : 682128103 
Settled INVESTMENT TECHNOLOGY GROUP INC 34 00 17.000000 

OTHER CHARGES .68 
29 Nov 04 OMNIVISION TECHNOLOGIES INC COM - 900 .000 15,935 .11 000 11,871 .00 4,064 .11 0.00 4,064.11 
2 Dec 04 CUSIP : 682128103 
Settled LIQUIDNET INC / 18 .00 17 .726100 

OTHER CHARGES. .38 
13 Dec 04 OMNIVISION TECHNOLOGIES INC COM 3,400000 57,61606 .000 44,617.75 12,998 .31 0 .00 12,998.31 
16 Dec 04 CUSIP: 682128103 
Settled JMP SECURITIES 1170 00 16 .996300 

OTHER CHARGES- 1 .36 
13 Dec 04 OMNIVISION TECHNOLOGIES INC COM 1 .000.000 16,512.01 .000 12,396.70 4,115.31 0 .00 4,115 .31 
16 Dec 04 CUSIP . 682128103 
Settled INVESTMENT TECHNOLOGY GROUP INC 20 00 16.532400 

OTHER CHARGES . .39 
1 Apr 04 ORBITAL SCI CORP COM 1,600000 20,17264 .000 21,590 .06 - 1,417 .42 0 .00 - 1,417.42 
6 Apr 04 CUSIP : 685564106 
Settled PIPER JAFFRAY INC / 80 00 12.658200 

OTHER CHARGES . .48 
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2 Apr 04 ORBITAL SCI CORP COM 2,500000 31,191-01 .000 32,551 .60 - 1,36059 0 .00 - 1,36059 
7 Apr 04 CUSIP : 685564106 
Settled MIDWEST RESEARCH SECURITIES / 125.00 12526700 

OTHER CHARGES. 74 

5 Apr 04 ORBITAL SCI CORP COM 1,100,000 13,602 .06 000 14,260.98 - 658.92 000 - 658.92 

8 Apr 04 CUSIP. 685564106 
Settled MIDWEST RESEARCH SECURITIES / 55 .00 12415800 

OTHER CHARGES .32 

5 May 04 ORBITAL SCI CORP CO 
- 
M 3,100.000 40,28541 .000 26,78838 13,497 .03 0.00 13.497.03 

10 May 04 CUSIP. 685564106 
Settled LYNCH JONES & RYAN / 93.00 13025600 

OTHER CHARGES 95 

16 Aug 04 ORBITAL SCI CORP COM 1,300000 12,921 .69 000 9,07894 3,842.75 000 3,842.75 

19 Aug 04 CUSIP 685564106 
Settled JEFFERIES & COMPANY / 65 00 9990000 

OTHER CHARGES 31 

16 Aug 04 ORBITAL SCI CORP COM 1,500.000 14,97294 000 10,475.70 4,497.24 0.00 4,497.24 

19 Aug 04 CUSIP 685564106 
Settled VERITAS SECURITIES / 45 00 10012200 

OTHER CHARGES. 36 

17 Aug 04 ORBITAL SCI CORP COM - 700000 7,06633 .000 4,876.46 2,18987 0.00 2,189.87 

20 Aug 04 CUSIP: 685564106 
Settled VERITAS SECURITIES / 21 00 10.125000 

OTHER CHARGES, .17 

18 Aug 04 ORBITAL SCI CORP COM - 4,200000 41,831 .01 .000 28,72789 13,10312 000 13.103.12 

23 Aug 04 CUSIP, 685564106 
Settled INVESTMENT TECHNOLOGY GROUP INC 84 .00 9980000 

OTHER CHARGES .99 

18 Aug 04 ORBITAL SCI CORP COM - 3,500.000 34,159 .54 000 23,024 .05 11,13549 0.00 11,135.49 

23 Aug 04 CUSIP. 685564106 
Settled VERITAS SECURITIES/ 105 00 9790100 

OTHER CHARGES. .81 

1 Jul 04 OVERNITE CORP COM - 800000 23,387 .61 000 18,18131 5,206.30 000 5,206.30 

7 Jul 04 CUSIP: 690322102 
Settled SCOTT & STRINGFELLOW INVESTMENT / 40 00 29.285200 

OTHER CHARGES* .55 
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1 Ju 04 OVERNITE CORP COM - 900000 26,46388 000 20,12308 6 .340 .80 0.00 6,34080 
7 Z 04 CUSIP : 690322102 
Settled INVESTMENT TECHNOLOGY GROUP INC 18 .00 29.425000 

OTHER CHARGES. .62 

1 Jul 04 OVERNITE CORP COM 3,900000 114,618.31 .000 85,244 .84 29,373.47 000 29,373 .47 

7 Jul 04 CUSIP. 690322102 
Settled LIQUI DNET INC / 78.00 29410000 

OTHER CHARGES 2.69 

2 Jul 04 OVERNITE CORP COM - 600.000 17,277.73 .000 13,098 .75 4,178.98 0.00 4,178.98 
8 Jul 04 CUSIP. 690322102 
Settled SCOTT & STRINGFELLOW INVESTMENT / 30 .00 28.846900 

OTHER CHARGES: .41 

7 Dec 04 P F CHANGS CHINA BISTRO INC COM STK - 600000 33,660.71 000 26,904 .66 6,756.05 0.00 6,756.05 
10 Dec 04 CUSIP- 69333YI08 
Settled SCOTT & STRINGFELLOW INVESTMENT 30 00 56.152500 

OTHER CHARGES. .79 

2 Jun 04 PAC SUNWEAR CAL INC COM - 800000 17,128.15 .000 20.013 .60 2,88545 0.00 2,88545 
7 Jun 04 CUSIP: 694873100 
Settled MCDONALD AND COMPANY / 40 00 21 .460700 

OTHER CHARGES. .41 

3 Jun 04 PAC SUNWEAR CAL INC COM - 800000 16,256.49 .000 19,781 .76 3,525.27 0.00 3,525.27 
8 Jun 04 CUSIP. 694873100 
Settled D A DAVIDSON & CO . INC. / 40 00 20.371100 

OTHER CHARGES .39 

3 Jun 04 PAC SUNWEAR CAL INC COM - 900000 17,95457 000 21.98388 4,02931 000 4,029.31 

8 Jun 04 CUSIP- 694873100 
Settled SANDERS MORRIS MUNDY / 45 00 20000000 

OTHER CHARGES 43 

16 Jun 04 PAC SUNWEAR CAL INC COM - 400.000 8,185.80 000 9,709.44 1,523.64 0.00 1,523.64 

21 Jun 04 CUSIP* 694873100 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 20.485000 

OTHER CHARGES .20 

16 Jun 04 PAC SUNWEAR CAL INC COM 3,000,000 61,226 .16 000 72,929 .40 11,703 .24 0.00 11,703.24 
21 Jun 04 CUSIP. 694873100 
Settled PIPER JAFFRAY INC / 150 00 20459200 

OTHER CHARGES: 1 .44 
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1 
4 Oct 04 PAXAR CORP COM - 400,000 8,72667 .000 - 7,362.68 1,363.99 0 .00 1,363.99 
19 Oct 04 CUSIP : 704227107 
Settled VERITAS SECURITIES / 12 00 21.847200 

OTHER CHARGES. .21 

15 Oct 04 PAXAR CORP COM - 700000 15,33657 000 12,59720 2,739.37 000 2,739.37 

20 Oct 04 CUSIP* 704227107 
Settled VERITAS SECURITIES / 21 .00 21.939900 

OTHER CHARGES. .36 

15 Oct 04 PAXAR CORP COM - 100.000 2,202.91 000 1,79960 40331 0.00 403.31 

20 Oct 04 CUSIP. 704227107 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 22.049700 

OTHER CHARGES: 06 

18 Oct 04 PAXAR CORP COM - 900.000 19,98835 .000 16,035 .93 3,952.42 0.00 3,952.42 

21 Oct 04 CUSIP. 704227107 
Settled VERITAS SECURITIES / 27 .00 22239800 

OTHER CHARGES. 47 

28 Oct 04 PAXAR CORP COM - 500000 11 .095.73 .000 8,76895 2,326.78 0.00 2,326.78 

2 Nov 04 CUSIP. 7G4227107 
Settled LEGG MASON WOOD WALKER INC 25 00 22.242000 

OTHER CHARGES: .27 

29 Oct 04 PAXAR CORP COM - 600.000 13,27702 000 10,497 .00 2,78002 0.00 2,78o.o2 

3 Nov 04 CUSIP, 704227107 
Settled LEGG MASON WOOD WALKER INC 130.00 22 .178900 

OTHER CHARGES .32 

29 Oct 04 PAXAR CORP COM - 300000 6,643.34 .000 5,241 .34 1,402.00 000 1,402.00 

3 Nov 04 CUSIP: 704227107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6.00 22.165000 

OTHER CHARGES* .16 

1 Nov 04 PAXAR CORP COM - 100000 2,202.44 .000 1,745.92 456.52 0.00 456.52 

4 Nov 04 CUSIP: 704227107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 22.045000 

OTHER CHARGES 06 

4 Nov 04 PAXAR CORP COM - 900000 19,19574 .000 15,553.88 3,641.86 0.00 3,641 .86 

9 Nov 04 CUSIP. 704227107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 18 00 21 .349100 

OTHER CHARGES. 45 
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5 Nov 04 PAXAR CORP COM 400000 8,637.79 .000 6,856 .16 1 .781 .63 0.00 1,781 .63 
10 Nov 04 CUSIP 704227107 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 21615000 

OTHER CHARGES: .21 

8 Nov 04 PAXAR CORP COM - 400000 8,705.79 .000 6,820.00 1,885.79 0.00 1,885.79 

12 Nov 04 CUSIP: 704227107 
Settled LIQUIDNET INC / 8.00 21 .785000 

OTHER CHARGES. 21 

8 Nov 04 PAXAR CORP COM 400.000 8.778.79 .000 6,803.36 1,975.43 0.00 1,975.43 

12 Nov 04 CUSIP: 704227107 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 21967500 

OTHER CHARGES. 21 

15 Nov 04 PAXAR CORP COM - 400000 9,141.98 .000 6,786.72 2,35526 0.00 2,355.26 

18 Nov 04 CUSIP. 704227107 
Settled FIRST ANALYSIS SECURITIES CORP 20.00 22.905500 

OTHER CHARGES. .22 

22 Nov 04 PAXAR CORP COM - 400.000 8,936.27 .000 6,786.72 2,149.55 0.00 2,149.55 

26 Nov 04 CUSIP. 704227107 
Settled FIRST CLEARING LLC 1 20 .00 22.391200 

OTHER CHARGES: 21 

23 Nov 04 PAXAR CORP COM - 500000 11,096 .08 .000 8,483.40 2,612.68 0.00 2.612 .68 

29 Nov 04 CUSIP. 704227107 
Settled FIRST CLEARING LLC 125.00 22.242700 

OTHER CHARGES' 27 

23 Nov 04 PAXAR CORP COM 1,700000 37,603 .11 .000 28,842.12 8,760.99 000 8,760.99 

29 Nov 04 CUSIP: 704227107 
Settled LIQUIDNET INC / 34 00 22140000 

OTHER CHARGES: 89 

5 Aug 04 PAYLESS SHOESOURCE INC COM - 700.000 7,678.81 .000 11,324 .32 3,64551 000 3,645.51 

10 Aug 04 CUSIP. 704379106 
Settled VERITAS SECURITIES / 21 .00 11 .000000 

OTHER CHARGES. 19 

5 Aug 04 PAYLESS SHOESOURCE INC COM - 600.000 6.683 .84 .000 9,706.56 3,022.72 000 3,022.72 

10 Aug 04 CUSIP. 704379106 
Settled LIQUIDNET INC / 12 00 11 .160000 

OTHER CHARGES* .16 
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6 Aug 04 PAYLESS SHOESOURCE INC COM - 2,000000 21,395.09 .000 - 32,339 .75 10,944 .66 0 .00 - 10,944 .66 
11 Aug 04 CUSIP : 704379106 
Settled VERITAS SECURITIES 160.00 10.727800 

OTHER CHARGES. .51 

9 Aug 04 PAYLESS SHOESOURCE INC COM - 300000 3,197.92 .000 4,844.01 1,646.09 0.00 1,646.09 

12 Aug 04 CUSIP' 704379106 
Settled LIQUIDNET INC 16 00 10.680000 

OTHER CHARGES* .08 

9 Aug 04 PAYLESS SHOESOURCE INC COM 1,100.000 11,626.17 .000 17,761 .37 6,135.20 0.00 6,135.20 

12 Aug 04 CUSIP* 704379106 
Settled VERITAS SECURITIES 133 00 10599500 

OTHER CHARGES. .28 

15 Nov 04 PEABODY ENERGY CORP COM COM STK - 300000 20,397.15 .000 11,603.85 8,793.30 0.00 8,793.30 

18 Nov 04 CUSIP. 704549104 
Settled DEUTSCHE BANK SECURITIES INC / 15 00 68042100 

OTHER CHARGES. .48 

15 Nov 04 PEABODY ENERGY CORP COM COM STK - 300000 20,443.02 000 11,380.41 9,062.61 0.00 9.062 .61 

18 Nov 04 CUSIP' 704549104 
Settled LIQUIDNET INC 16.00 68.165000 

OTHER CHARGES' .48 

7 Dec 04 PEABODY ENERGY CORP COM COM STK - 900000 68,595.13 .000 28,181 .35 40 .413 .78 0.00 40,413.78 

10 Dec 04 CUSIP. 704549104 
Settled IS[ GROUP INC. / 45 .00 76.268600 

OTHER CHARGES. 1 .61 

6 Aug 04 PEP BOYS-MANNY MOE & JACK COM - 300000 5,23664 .000 7,906.08 2,669.44 0.00 2,669.44 

11 Aug 04 CUSIP: 713278109 
Settled INVESTMENT TECHNOLOGY GROUP INC 16.00 17.475900 

OTHER CHARGES .13 

6 Aug 04 PEP BOYS-MANNY MOE & JACK COM, 2,700000 46,90329 .000 71,02326 24,11997 0.00 24,119 .97 

1 1 Aug 04 CUSIP. 713278109 
Settled FACTSET DATA SYSTEMS / 135 00 17.422000 

OTHER CHARGES 1 .11 

14 Oct 04 PEP BOYS-MANNY MOE & JACK COM 5,900000 75 .576 .63 000 92,372.17 16,795 .54 0.00 16 .795.54 

19 Oct 04 CUSIP. 713278109 
Settled FACTSET DATA SYSTEMS / 295 00 12 .859900 

OTHER CHARGES, 1.78 
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1 
4 Oct 04 PEP BOYS-MANNY MOE & JACK COM 1,200000 14,84857 .000 18,65928 - 3,810.71 000 - 3,810.71 

19 Oct 04 CUSIP . 713278109 
Settled THOMAS WEISEL PARTNERS LLC / 60.00 12424100 

OTHER CHARGES 35 

15 Oct 04 PEP BOYS-MANNY MOE & JACK COM 1,200000 14,70565 .000 18,414.08 3,708.43 0.00 3,70843 

20 Oct 04 CUSIP. 713278109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 24 00 12 .275000 

OTHER CHARGES 35 

15 Oct 04 PEP BOYS-MANNY MOE & JACK COM 2,300000 28,035.42 .000 32,656 .42 4,621 .00 0.00 4,621.00 

20 Oct 04 CUSIP 713278109 
Settled THOMAS WEISEL PARTNERS LLC / 115.00 12 .239600 

OTHER CHARGES 66 

12 Jul 04 PHARMACEUTICAL PROD DEV INC COM 1,000.000 31,38826 .000 32,741 .40 1,353.14 0.00 1,353.14 

15 Jul 04 CUSIP: 717124101 
Settled WEEDEN AND & CO / 50 00 31439000 

OTHER CHARGES .74 

12 Jul 04 PHARMACEUTICAL PROD DEV INC COM - 500000 15,717.13 .000 16,370 .70 653.57 000 653.57 

15 Jul 04 CUSIP. 717124101 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 00 31 .455000 

OTHER CHARGES. .37 

13 Jul 04 PHARMACEUTICAL PROD DEV INC COM - 200.000 6,23085 .000 6,54828 317.43 0.00 317.43 

16 Jul 04 CUSIP. 717124101 
Settled LIQUIDNET INC / 4 00 31 175000 

OTHER CHARGES .15 

13 Jul 04 PHARMACEUTICAL PROD DEV INC COM - 800.000 24,92061 .000 24,51508 405.53 0.00 405.53 

16 Jul 04 CUSIP: 717124101 
Settled WEEDEN AND & CO 40 .00 31 .201500 

OTHER CHARGES, .59 

14 Jul 04 PHARMACEUTICAL PROD DEV INC COM - 400.000 11,975 .71 .000 8,374.00 3,601 .71 0.00 3,601 .71 

19 Jul 04 CUSIP: 717124101 
Settled CANTOR FITZGERALD & CO / 16 .00 29 .980000 

OTHER CHARGES. .29 
0.00 10,815 .11 

14 Jul 04 PHARMACEUTICAL PROD DEV INC COM - 1 .200 .000 35,937 .11 .000 25,122.00 10,815 .11 

19 Jul 04 CUSIP. 717124101 
Settled JEFFERIES & COMPANY / 60.00 29.998300 

OTHER CHARGES. .85 
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`14 Ju; 04 PHARMACEUTICAL PROD DEV INC COM - 500 .000 15,3B4 63 .000 10,467 .50 4,917.13 0.00 4,917 .13 

19 Ju 04 CUSIP . 717124101 
Settled INVESTMENT TECHNOLOGY GROUP INC/ 10.00 30790000 

OTHER CHARGES. .37 

S Nov 04 PHARMACEUTICAL PROD DEV INC COM 4,100000 172,719.52 .000 104,35850 68,36102 0.00 68,361 .02 

10 Nov 04 CUSIP, 717124101 
Settled ROBERT W. BAIRD & COMPANY INC MILWAUKEE 42177700 

USA / 205.00 
OTHER CHARGES. 405 

12 Jul 04 PHOTON DYNAMICS INC COM 2,100.000 58,115.29 .000 70,27065 12,15536 000 12,15536 

15 Jul 04 CUSIP, 719364101 
Settled DEUTSCHE BANK SECURITIES INC / 105 00 27724600 

OTHER CHARGES. 137 

12 Jul 04 PHOTON DYNAMICS INC COM - 200000 5,535.07 .000 6,703.70 1,168.63 0.00 1 .168 .63 

15 Jul 04 CUSIP: 719364101 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 27696000 

OTHER CHARGES .13 

8 Mar 04 PIER 1 IMPORTS INC COM - 200.000 4,94972 000 4.028.72 921 .00 0.00 921.00 

11 Mar 04 CLISIP . 720279108 
Settled LYNCH JONES & RYAN / 6 00 24.779600 

OTHER CHARGES 20 

27 Apr 04 PIER 1 IMPORTS INC COM 1,900000 38,120 .51 .000 38,257 .89 - 137.38 0.00 - 137.38 

30 Apr 04 CUSIP. 720279108 
Settled LIQUIDNET INC / 38 00 20,083900 

OTHER CHARGES, 90 

27 Apr 04 PIER 1 IMPORTS INC COM 4,100000 82,64504 .000 81,689 .43 955.61 0.00 955 61 

30 Apr 04 CUSIP. 720279108 
Settled VERITAS SECURITIES / 123 00 20187800 

OTHER CHARGES 194 

2 Jul 04 PIPER JAFFRAY COS COM - 800000 35,21973 000 37,01048 1,790.75 0.00 1,790.75 

8 Jul 04 CUSIP. 724078100 
Settled LIQUIDNET INC / 16 00 44045700 

OTHER CHARGES .83 

2 Jul 04 PIPER JAFFRAY COS COM - 300000 13,207 .19 .000 13,48200 - 274.81 0.00 - 27C81 

8 Jul 04 CUSIP: 724078100 
Settled HARBORSIDE SECURITIES / 9 00 44.055000 

OTHER CHARGES. .31 
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11 Feb 04 POLYCOM INC COM - 1,200000 27,16912 000 20,704.07 6,465.05 0.00 6,465.05 
17 Feb 04 CUSIP- 73172K104 
Settled LIQUIDNET INC / 24 00 22662000 

OTHER CHARGES 1.28 

17 May 04 POLYCOM INC COM - 400.000 7,526.38 .000 4,665.44 2,860.94 0.00 2,86094 
20 May 04 CUSIP. 73172K104 
Settled THOMAS WEISEL PARTNERS LLC / 20 00 18866400 

OTHER CHARGES, 18 
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26 Ju 04 PLATINUM UNDERWRITERS HLDGS INC COM - 200.000 5,637.36 000 - 5,210 .74 42662 0 .01) 426 .62 
29 Ju : 04 USDO.01 
Settled CUSIP, G7127P100 28.207500 

LIOUIDNET INC / 4.00 
OTHER CHARGES- .14 

27 Ju 04 PLATINUM UNDERWRITERS HLDGS INC COM - 700.000 19,68703 .000 - 18,237 .59 1,449.44 0.00 1,449.44 
30 Ju : 04 USDO .01 
Settled CUSIP, G71127P100 28.145000 

LIQUIDNET INC / 14.00 
OTHER CHARGES. 47 

28 Aug 03 REVERSAL: PLUM CREEK TIMBER CO INC COM 4,300.000 110,651.87 .000 110,293.68 - 358.19 0.00 - 358.19 
3 Sep 03 CUSIP. 729251108 
NA UBS FINANCIAL SERVICES INC / -215.00 25.784200 

OTHER CHARGES. -5 .19 

28 Aug 03 PLUM CREEK TIMBER CO INC COM 4,300.000 110,651 87 .000 109,876.08 775.79 0.00 775.79 
3 Sep 03 CUSIP* 729251108 
Pending UBS FINANCIAL SERVICES INC / 215 00 25784200 

OTHER CHARGES. 5.19 

13 Sep 04 POLO RALPH LAUREN CORP CL A - 900000 34,038 .73 .000 19,463 .68 14,575.05 0.00 14,575 .05 
16 Sep 04 CUSIP. 731572103 
Settled BRIDGE TRADING COMPANY / 45 .00 37.871700 

OTHER CHARGES- 80 

23 Jan 04 POLYCOM INC COM 1,500.000 32,434 .32 .000 31,869 .15 565.17 0.00 565.17 
28 Jan 04 CUSIP. 731721<104 
Settled WELLS FARGO SECURITIES LLC / 75 00 21673900 

OTHER CHARGES, 1 .53 

11 Feb 04 POLYCOM INC COM - 400000 9,061.49 .000 8,498.44 563.05 000 563.05 
17 Feb 04 CUSIP: 73172KI04 
Settled INVESTMENT TECHNOLOGY GROUP INC 8.00 22.674800 

OTHER CHARGES: 43 



Equities 

9 Jun 04 POLYCOM INC COM - 400 .000 7,739.81 .000 4,449.44 3,290.37 0 .00 3,290.37 
14 Jun 04 CUSIP: 73172K104 
Settled THOMAS WEISEL PARTNERS LLC 20.00 19.400000 

OTHER CHARGES- .19 

9 Jun 04 POLYCOM INC COM 1.900 .000 36,766.41 000 21,188.84 15,577.67 0.00 15,577.57 
14 Jun 04 CUSIP. 73172KI04 
Settled SG COWEN SECURITIES / 95 00 19 .401200 

OTHER CHARGES .87 

1 Jul 04 POLYCOM INC COM 2,900000 63 .690.33 .000 31,948.92 31,74141 0.00 31,741 .41 
7 Jul 04 CUSIP: 73172K104 
Settled SG COWEN SECURITIES / 145.00 22.012700 

OTHER CHARGES. 150 

2 Jul 04 POLYCOM INC COM - 900.000 19,69144 .000 9,636.43 10,055.01 0.00 10,055 .01 
8 Jul 04 CUSIP: 73172KI04 
Settled THOMAS WEISEL PARTNERS LLC 45 00 21 .929900 

OTHER CHARGES .47 

17 Sep 04 POSSIS MED INC COM COM STK - 400.000 6,931 .83 .000 6,46602 465.81 0.00 465.81 
22 Sep 04 CUSIP: 737407106 
Settled INVESTMENT TECHNOLOGY GROUP INC 8 00 17 35DODO 

OTHER CHARGES. .17 

17 Sep 04 POSSIS MED INC COM COM STK 1 .500 .000 25,849 .19 .000 24,444 .25 1,404.94 0.00 1.40494 
22 Sep 04 CUSIP: 737407106 
Settled CANTOR FITZGERALD & CO 160 00 17273200 

OTHER CHARGES- .61 

20 Sep 04 POSSIS MED INC COM COM STK 1,500.000 24,876 .61 .000 24,241 .50 635.11 0.00 635.11 
23 Sep 04 CUSIP. 737407106 
Settled CANTOR FITZGERALD & CO / 60.00 16 .624800 

OTHER CHARGES .59 

21 Sep 04 POSSIS MED INC COM COM STK 1,100000 18,148 .91 coo 17,739 .46 409.45 0.00 409.45 
24 Sep 04 CUSIP: 737407106 
Settled CANTOR FITZGERALD & CO / 44 00 16539400 

OTHER CHARGES. .43 

23 Sep 04 POSSIS MED INC COM COM STK - 700,000 11,10894 .000 11,050.20 58.74 0.00 68 .74 
28 Sep 04 CUSIP- 737407106 
Settled KINNARD JOHN G & COMPANY. / 35 00 15920300 

OTHER CHARGES- .27 
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24 Sep 04 POSSIS MED INC COM COM STK - 300000 4,71696 000 4,51000 206 .96 000 20696 
29 Sep 04 CUSIP: 737407106 
Settled KINNARD JOHN G & COMPANY. 15 00 15.773600 

OTHER CHARGES
. 

.12 

7 Dec 04 PWR INTEGRATIONS INC COM 1,800.000 36,134.15 000 40,452.00 4,317.85 000 4,317.85 

10 Dec 04 CUSIP. 739276103 
Settled LIQUIDNET INC / 36.00 20.095000 

OTHER CHARGES' 85 

7 Dec 04 PWR INTEGRATIONS INC COM - 400000 8,021 .41 .000 8,986.00 - 964.59 0.00 - 964.59 

10 Dec 04 CUSIP: 739276103 
Settled STEPHENS INC / 20 .00 20 .104000 

OTHER CHARGES: .19 

20 Dec 04 PWR INTEGRATIONS INC COM 1 .400000 25,710.11 .000 31,434.40 5,724.29 0.00 5,724.29 

23 Dec 04 CUSIP. 739276103 
Settled BLAIR, WILLIAM & CO / 70 00 18.414800 

OTHER CHARGES. .61 

21 Dec 04 PWR INTEGRATIONS INC COM 3,400000 62,11246 .000 76,041 .92 13,929 .46 0.00 13,929.46 

27 Dec 04 CUSIP 739276103 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 18318800 

17000 
OTHER CHARGES: 146 

26 Jul 04 QUANEX CORP COM - 700.000 30,676.78 .000 32,075.60 1.398 .82 0.00 1,398.82 

29 Jul 04 CUSIP: 747620102 
Settled MCDONALD AND COMPANY / 35 00 43.875000 

OTHER CHARGES .72 

27 Jul 04 QUANEX CORP COM - 700000 30,705.69 .000 31,992.42 1,286.73 0.00 1,286.73 

30 Jul 04 CUSIP. 747620102 
Settled MCDONALD AND COMPANY / 35 00 43.916300 

OTHER CHARGES 72 

28 Jul 04 QUANEX CORP COM - 300000 13,117.82 .000 13,571 .46 - 453.64 0.00 - 453.64 

2 Aug 04 CUSIP. 747620102 
Settled MCDONALD AND COMPANY / 15 .00 43777100 

OTHER CHARGES- .31 

21 Jul 04 QUICKSILVER RES INC COM 1,000.000 31 .870.45 .000 24,230.25 7,640.20 0.00 7,640.20 

26 Jul 04 CUSIP. 74837RI04 
Settled VERITAS SECURITIES / 30.00 31 .901200 

OTHER CHARGES .75 
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16 Mar 04 RIF MICRO DEVICES INC COM 5,100.000 44,317.26 .000 58,187.27 13,870.01 0.00 13,870 .01 
19 Mar 04 CUSIP 749941100 
Settled SG COWEN AND COMPANY / 255.00 8.740000 

OTHER CHARGES. 1 .74 

17 Mar 04 RIF MICRO DEVICES INC COM 3,100.000 27,35859 000 34,430.96 7.072 .37 0.00 7,072.37 
22 Mar 04 CUSIP. 749941 100 
Settled SG COWEN AND COMPANY / 155.00 8.875700 

OTHER CHARGES. 1 .08 
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28 Oct 04 QUICKSILVER RES INC COM 1,700.000 53,10522 .000 50,103.98 3,001.24 0.00 3,001 .24 
2 Nov 04 CUSIP. 748371`1104 
Settled HOWARD, WEIL, DIV LEGG MASON\ / 85 00 31 .289100 

OTHER CHARGES. 125 

3 Nov 04 QUIKSILVER INC COM 1,000000 27,01636 .000 21,499 .80 5,51656 0.00 5,516.56 
8 Nov 04 CUSIP. 74838C106 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ 27.067000 

50.00 
OTHER CHARGES 64 

20 Apr 04 RARE HOSPITALITY INTL INC COM 5,800000 156,384.63 .000 153,934.65 2,44998 0.00 2,449.98 
23 Apr 04 CUSIP: 753820109 
Settled FIRST CLEAR ING LLC / 290.00 27013500 

OTHER CHARGES 367 IN 

25 Oct 04 RARE HOSPITALITY INTL INC COM 2,400000 65,728.21 .000 64,88468 84353 0.00 843.53 
28 Oct 04 CUSIP. 753820109 
Settled RBC CAPITAL MARKETS INC / 120 00 27.437400 

OTHER CHARGES 155 

26 Oct 04 RARE HOSPITALITY INTL INC COM 2,800000 75,60494 .000 73,047.68 2,557.26 0.00 2,557.26 
29 Oct 04 CUSIP. 753820109 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 27052400 

140.00 
OTHER CHARGES- 1 .78 

27 Oct 04 RARE HOSPITALITY INTL INC COM - 100.000 2,688.05 .000 - 2,562.50 12555 0.00 125.55 
1 Nov 04 CUSIP. 753820109 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 26.931200 

500 
OTHER CHARGES- 07 

11 Mar 04 RIF MICRO DEVICES INC COM 4,600.000 40,52487 .000 - 53,724 .06 - 13,199 .19 0.00 - 13,199 .19 
16 Mar 04 CUSIP: 749941100 
Settled SG COWEN AND COMPANY / 230.00 8860100 

OTHER CHARGES. 1 .59 
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21 Apr 04 RUBY TUESDAY INC COM 2,000000 58,94241 .000 55,356 .53 3,58588 0.00 3,585.88 
26 Apr 04 CUSIP: 781182100 
Settled ARNHOLD & S BLEICHROEDER INC/ 100 00 29521900 

OTHER CHARGES. 1 39 

22 Apr 04 RUBY TUESDAY INC COM - 900.000 27,016.64 .000 24,321 .83 2,694.81 000 2,694.81 
27 Apr 04 CUSIP: 781182100 
Settled ARNHOLD & S BLEICHROEDER INC / 45 00 30.069200 

OTHER CHARGES. .64 

16 Jan 04 RYLAND GROUP INC COM 1,600.000 120,193.73 .000 66,197.00 53,996.73 000 53,996 .73 
22 Jan 04 CUSIP, 783764103 
Settled THOMAS WEISEL PARTNERS LLC / 80 .00 75.174600 

OTHER CHARGES: 563 

10 May 04 SKYWEST INC COM 300.000 4,926.75 .000 6,13869 1,211.94 0.00 1,211 .94 

13 May 04 CUSIP- 830879102 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 16.442900 

OTHER CHARGES. .12 

9 Sep 04 SKYWEST INC COM - 400.000 5.615 .86 .000 8,18492 2,56906 000 2,569.06 
14 Sep 04 CUSIP. 830879102 
Settled LIQUIDNET INC / 8.00 14060000 

OTHER CHARGES .14 

9 Sep 04 SKYWEST INC COM 2,100000 29,29599 .000 41,870 .71 12,57472 0.00 12,574.72 
14 Sep 04 CUSIP: 830879102 
Settled MORGAN STANLEY & CO INC NEW YORK 14 .000800 

105.00 
OTHER CHARGES 69 

9 Sep 04 SKYWEST INC COM - 200000 2,810.23 000 3,903.16 1,092.93 0.00 1,092.93 

14 Sep 04 CUSIP: 830879102 
Settled NATIONAL FINANCIAL SERVICES / 2.00 14 .061500 

OTHER CHARGES, .07 

10 Sep 04 SKYWEST INC COM 2,100000 29,27961 000 40,903 .93 11,62432 0.00 11,624.32 
15 Sep 04 CUSIP 830879102 
Settled MORGAN STANLEY & CO INC NEW YORK 13993000 

10500 
OTHER CHARGES 69 

10 Sep 04 SKYWEST INC COM - 200000 2,803.39 .000 3,882.96 1,079.57 0.00 1,079.57 
15 Sep 04 CUSIP 830879102 
Settled NATIONAL FINANCIAL SERVICES / 2 00 14 .027300 

OTHER CHARGES. .07 
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10 Jun 04 SOLA INTL INC COM - 100000 1,91987 .000 2,175.54 - 255.67 0.00 - 25567 
15 Jun 04 CUSIP* 834092108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 19219200 

OTHER CHARGES 05 

10 Jun 04 SOLA INTL INC COM - 700000 13,47454 000 15,22878 1,754.24 000 1,75424 
15 Jun 04 CUSIP. 834092108 
Settled ISI GROUP INC. / 35 00 19 .299800 

OTHER CHARGES. 32 
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13 Sep 04 SKYWEST INC COM - 2,200000 30,69697 .000 41,481 .44 10,78447 000 10,784.47 
16 Sep 04 CUSIP: 830879102 
Settled MORGAN STANLEY & CO INC. NEW YORK 14003500 

110.00 
OTHER CHARGES- .73 

14 Sep 04 SKYWEST INC COM - 300000 4.186 .28 .000 5,61300 1,426.72 0.00 1,426.72 
17 Sep 04 CUSIP: 830879102 
Settled MORGAN STANLEY & CO INC. NEW YORK 14004600 

15.00 
OTHER CHARGES: .10 

14 Sep 04 SKYWEST INC COM 1,600.000 22,255 .47 000 27,582 .40 5,32693 0.00 5,326.93 
17 Sep 04 CUSIP. 830879102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 32 00 13.930000 

OTHER CHARGES: .53 

9 Feb 04 SMITH A 0 CORP COM 2,000000 62,218.88 .000 72,23948 10,020.60 0.00 10,020 .60 
12 Feb 04 CUSIP: 831865209 
Settled INVESTMENT TECHNOLOGY GROUP INC / 40 .00 31 .130900 

OTHER CHARGES 292 

9 Feb 04 SMITH A 0 CORP COM - 700.000 21,688.48 .000 24,88038 3,191 .90 0.00 3,191.90 
12 Feb 04 CUSIP: 831865209 
Settled LIQUIDNET INC / 14 00 31 .005000 

OTHER CHARGES: 1 .02 

9 Feb 04 SMITH A 0 CORP COM - 1,200.000 37,212 .77 .000 42,52833 5,315.56 0.00 5,315.56 
12 Feb 04 CUSIP: 831865209 
Settled MCDONALD AND COMPANY / 60 .00 31 .062100 

OTHER CHARGES. 1.75 

9 Jun 04 SOLA INTL INC COM - 1,300000 25,167 .40 000 28,67055 - 3,503.15 0.00 - 3,503.15 
14 Jun 04 CUSIP: 834092108 
Settled CANTOR FITZGERALD & CO / 52 .00 19,400000 

OTHER CHARGES- 60 
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1 
4 Jun 04 SOLA INTL INC COM 2,100000 39,206 .08 000 45.396.10 6,190 .02 0 .00 6,190 .02 
17 Jun 04 CUSIP : 834092108 
Settled HARBORSIDE SECURITIES / 63 00 18.700000 

OTHER CHARGES: .92 

14 Jun 04 SOLA INTL INC COM 2,200000 41,59002 .000 47,004.88 5,41486 0.00 5,414.86 
17 Jun 04 CUSIP: 834092108 
Settled INVESTMENT TECHNOLOGY GROUP INC 44.00 18 .925000 

OTHER CHARGES, .98 

14 Jun 04 SOLA INTL INC COM - 400.000 7,513.82 .000 8,519.96 1,006.14 0.00 1,006.14 
17 Jun 04 CUSIP: 834092108 
Settled LIQUIDNET INC / 8 00 18 .805000 

OTHER CHARGES. .18 

11 Feb 04 SONIC SOLUTIONS COM - 500000 10,338.16 .000 8,933.80 1,404.36 0.00 1,40436 
17 Feb 04 CUSIP, 835460106 
Settled IMPERIAL CAPITAL LLC / 20 00 20.717300 

OTHER CHARGES .49 

3 Aug 04 SONIC SOLUTIONS COM 2,800.000 39,845 .30 .000 49,44457 9,599.27 0.00 9,599.27 
6 Aug 04 CUSIP: 835460106 
Settled LIQUIDNET INC / 56.00 14250800 

OTHER CHARGES: .94 

3 Aug 04 SONIC SOLUTIONS COM - 600.000 8,441 .80 .000 10,35834 1,916.54 0.00 1,916.54 
6 Aug 04 CUSIP. 835460106 
Settled RBC CAPITAL MARKETS INC. 30 00 14.120000 

OTHER CHARGES: .20 

27 Sep 04 SONIC SOLUTIONS COM - 800000 13,271 .76 .000 13,778 .02 - 50626 0.00 - 50626 
30 Sep 04 CUSIP* 835460106 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 16640100 

40.00 
OTHER CHARGES, .32 

28 Sep 04 SONIC SOLUTIONS COM 2,700.000 44,639 .94 .000 46,15167 1,511.73 0.00 1,511 .73 
1 Oct 04 CUSIP. 836460106 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 16583700 

13500 
OTHER CHARGES- 1.05 

1 Apr 04 SOTHEBYS HLDGS INC CL A 1,900.000 24,486 .43 .000 18,120 .46 6,365.97 0.00 6,365.97 
6 Apr 04 CUSIP. 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC / 95.00 12.937900 

OTHER CHARGES- 58 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 
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Equities 

1 Apr 04 SOTHEBYS HLDGS INC CL A - 100000 1,28688 .000 - 95302 33386 0.00 333.86 
6 Apr 04 CUSIP : 835898107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 12.889200 

OTHER CHARGES. .04 

2 Apr 04 SOTHEBYS HLDGS INC CL A - 1,100.000 14,300 .21 .000 10,483.22 3,816.99 0.00 3,816.99 
7 Apr 04 CUSIP: 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC / 55 .00 13050500 

OTHER CHARGES: .34 

23 Jun 04 SOTHEBYS HLDGS INC CL A - 600.000 9,284.78 .000 5,718.12 3,566.66 0.00 3,566.66 
28 Jun 04 CUSIP: 835898107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 .00 15495000 

OTHER CHARGES .22 

24 Jun 04 SOTHEBYS HLDGS INC CIL A - 700.000 10,825.52 .000 6,597.82 4,227.70 0.00 4.227.70 
29 Jun 04 CUSIP. 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC / 35.00 15515400 

OTHER CHARGES: .26 

24 Jun 04 SOTHEBYS HLDGS INC CL A - 600.000 9,335.78 .000 5,571 .48 3,764.30 0.00 3,764.30 
29 Jun 04 CUSIP: 835898107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 .00 15 .580000 

OTHER CHARGES. .22 

9 Aug 04 SOTHEBYS HLDGS INC CL A 1,700.000 27,166.72 .000 15,554.65 11,612 .07 0.00 11,612 .07 
12 Aug 04 CUSIP* 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC / 85 .00 16 .030800 

OTHER CHARGES 64 

10 Aug 04 SOTHEBYS HLDGS INC CL A 1,100.000 17,211 .29 .000 9,955.66 7,255.63 0.00 7,255.63 
13 Aug 04 CUSIP: 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC / 55 .00 15 .697000 

OTHER CHARGES- 41 

11 Aug 04 SOTHEBYS HLDGS INC CL A - 200000 3,049.92 .000 1 .810 .12 1,239.80 0.00 1,239.80 
16 Aug 04 CUSIP. 835898107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 15270000 

OTHER CHARGES. 08 

11 Aug 04 SOTHEBYS HLDGS INC CL A 2,100000 31,74264 .000 19,00626 12,736 .38 000 12,736 .38 
16 Aug 04 CUSIP. 835898107 
Settled WEDBUSH MORGAN SECURITIES, INC 1105.00 15.165900 

OTHER CHARGES. .75 
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12 Aug 04 SOTHEBYS HLDGS INC CIL A - 4,600.000 67,52733 000 40,891 .61 26,63572 0.00 26,635 .72 
17 Aug 04 CUSIP 835898107 
Settled INVESTMENT TECHNOLOGY GROUP INC 92 00 14.700200 

OTHER CHARGES: 1 59 

4 Nov 04 SRA INTL INC CIL A - 400000 23,46565 000 18,89200 4,57365 0.00 4.573.65 
9 Nov 04 CUSIP. 78464RI05 
Settled ADAMS HARKNESS & HILL, INC / 20 00 58.715500 

OTHER CHARGES. .55 

2 Jun 04 STD PAC CORP NEW COM - 900,000 44.83505 000 24,21486 20,620 .19 0.00 20,620.19 
7 Jun 04 CUSIP. 85375C101 
Settled RBC CAPITAL MARKETS INC, 45 .00 49867900 

OTHER CHARGES, 1 .06 

3 Jun 04 STD PAC CORP NEW COM - 100.000 4,93892 .000 2,673.18 2,265.74 0.00 2,265.74 
8 Jun 04 CUSIP: 85375C101 
Settled PARKER HUNTER, INC. / 5.00 49.440400 

OTHER CHARGES. .12 

4 Jun 04 STID PAC CORP NEW COM 1,800000 88,42724 .000 46,93490 41,492.34 0.00 41,492 .34 
9 Jun 04 CUSIP. 85375C101 
Settled WEDBUSH MORGAN SECURITIES, INC 190 00 49.177400 

OTHER CHARGES 2.08 

1 Nov 04 STID PAC CORP NEW COM - 200000 11,20239 .000 9,961 .36 1,241.03 0.00 1,241.03 
4 Nov 04 CUSIP: 85375C101 
Settled FIRST CLEARING LLC / 10 00 56.063300 

OTHER CHARGES. .27 

18 Feb 04 STEEL DYNAMICS INC COM 1,400.000 35,278.34 000 32,084 .08 3,194.26 0.00 3,19426 
23 Feb 04 CUSIP: 858119100 
Settled MCDONALD AND COMPANY / 70 00 25250000 

OTHER CHARGES 166 

19 Feb 04 STEEL DYNAMICS INC COM - 700.000 17,450 .18 .000 16,042 .04 1,408.14 0.00 1,408.14 
24 Feb 04 CUSIP. 858119100 
Settled LIQUIDNET INC / 14 00 24950000 

OTHER CHARGES. .82 

19 Feb 04 STEEL DYNAMICS INC COM - 300.000 7,412.65 000 6,875.16 537.49 0.00 537.49 
24 Feb 04 CUSIP. 858119100 
Settled MCDONALD AND COMPANY / 15.00 24.760000 

OTHER CHARGES. .35 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Equities 
20 Feb 04 STEEL DYNAMICS INC COM 1,900000 45,279 .03 000 31,545.42 13,733 .61 0.00 13,733.61 

25 Feb 04 CUSIP, 858119100 
Settled MCDONALD AND COMPANY / 95 .00 23882000 

OTHER CHARGES 1.77 

23 Sep 04 STEEL DYNAMICS INC COM 1,800,000 62,46429 000 29,06372 33,400.57 0.00 33,400.57 

28 Sep 04 CUSIP. 858119100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 34753200 

9000 
OTHER CHARGES 147 

13 Oct 04 STEEL DYNAMICS INC COM 1,400000 48.765.75 .000 22,321 .73 26,444.02 0.00 26,44402 

18 Oct 04 CUSIP: 858119100 
Settled CANTOR FITZGERALD & CO 156 00 34873500 

OTHER CHARGES 1 .15 

14 Oct 04 STEEL DYNAMICS INC COM - 600.000 20,52323 .000 9,434.00 11,08923 0.00 11,08923 

19 Oct 04 CUSIP. 858119100 
Settled MCDONALD AND COMPANY / 30 00 34256200 

OTHER CHARGES .49 

27 Oct 04 STEEL DYNAMICS INC COM 1,600000 55,01567 000 24,74699 30.26868 0.00 30,26868 

1 Nov 04 CUS I P- 858119100 
Settled WESTMINSTER RESEARCH ASSOC/JEFFERIES 34435600 

8000 
OTHER CHARGES 129 

27 Oct 04 STEEL DYNAMICS INC COM - 500.000 17,39984 .000 7,72065 9,679.19 0.00 9,679.19 

1 Nov 04 CUSIP* 858119100 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 .00 34820500 

OTHER CHARGES .41 

14 Jan 04 SUPERIOR INDS INTL INC COM 1,000000 43,18267 .000 42,60240 580.27 0.00 58027 

20 Jan 04 CUSIP 868168105 
Settled LIQUIDNET INC / 20 00 43204700 

OTHER CHARGES 203 

14 Jan 04 SUPERIOR INDS INTL INC COM 1,400,000 60,231 .05 .000 59,643 36 587.69 000 587.69 

20 Jan 04 CUSIP 868168105 
Settled SANDERS MORRIS MUNDY / 70 00 43074200 

OTHER CHARGES. 2.83 

15 Jan 04 SUPERIOR INDS INTL INC COM - 400.000 17,209 .55 .000 16,83800 371.55 0.00 371.55 

21 Jan 04 CUSIP, 868168105 
Settled SANDERS MORRIS MUNDY / 20.00 43.075900 

OTHER CHARGES, .81 
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20 May 04 SYMBION INC DEL COM - 9,400.000 151,648 .52 .000 141,000 .00 10,648.52 0.00 10,648 .52 
25 May 04 CUSIP . 871507109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 16 .183200 

47000 
OTHER CHARGES- 356 

17 May 04 TALBOTS INC COM 1,600.000 51,37207 .000 52,448 .72 - 1,07665 0.00 - 1,076.65 
20 May 04 CUSIP. 874161102 
Settled BANC AMERICA SECUR MONTGOMERY DIV. 32158300 

8000 
OTHER CHARGES. 1 .21 

18 May 04 TALBOTS INC COM - 700000 22,60891 .000 22,915 .10 - 30619 0.00 - 306.19 
21 May 04 CUSIP. 874161102 
Settled LYNCH JONES & RYAN / 21 .00 32.329200 

OTHER CHARGES. 53 

23 Jan 04 TEKTRONIX INC COM - 1,100000 33,620 .36 000 29,911 .64 3,70872 0.00 3,708.72 
28 Jan 04 CUSIP. 879131100 
Settled CANTOR FITZGERALD & CO / 44 00 30.605400 

OTHER CHARGES 1 .58 

23 Jan 04 TEKTRONIX INC COM - 800.000 24.78563 .000 21,753.92 3,031.71 0.00 3,031 .71 
28 Jan 04 CUSIP: 879131100 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 00 31 .003500 

OTHER CHARGES 1 .17 

11 Feb 04 TEKTRONIX INC COM - 700.000 23,58889 .000 13,27641 10,312.48 000 10,312 .48 
17 Feb 04 CUSIP' 879131100 
Settled WELLS FARGO SECURITIES LLC 35 .00 33.750000 

OTHER CHARGES 1.11 

11 Feb 04 TEKTRONIX INC COM - 600000 20 .252 .05 .000 11,379 .78 8,87227 0.00 8,872.27 
17 Feb 04 CUSIP: 879131100 
Settled LIQUIDNET INC / 12 .00 33775000 

OTHER CHARGES- .95 

10 Mar 04 TEKTRONIX INC COM - 700.000 20,152 .63 000 13,210 .93 6,941 .70 0.00 6,941.70 
15 Mar 04 CUSIP: 879131100 
Settled FIRST ANALYSIS SECURITIES CORP / 35 00 28840600 

OTHER CHARGES- .79 

.000 - 7,521.04 4,800.15 0.00 4,800.15 
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9 Jun 04 TEKTRONIX INC COM - 400.000 12,321 .19 
14 Jun 04 CUSIP 879131100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 30853700 

2000 
OTHER CHARGES 29 
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Equities 
21 Oct 04 TIMKEN CO COM - 200.000 4,746.88 000 - 4,783.18 - 36.30 0.00 - 36 .30 
26 Oct 04 CUSIP: 887389104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 23.785000 

1000 
OTHER CHARGES. .12 

25 Oct 04 TIMKEN CO COM - 100000 2,354.68 .000 2,313.08 41 .60 0.00 41 .60 
28 Oct 04 CUSIP 887389104 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 23597400 

5.00 
OTHER CHARGES. .06 

14 Jun 04 TRACTOR SUP CO COM - 100000 3,791.31 .000 4,254.25 - 462.94 0.00 - 462.94 
17 Jun 04 CUSIP. 892356106 
Settled NATIONAL FINANCIAL SERVICES 1 00 37924000 

OTHER CHARGES, 09 

14 Jun 04 TRACTOR SUP CO COM - 400000 14,96964 .000 17,017.00 - 2,047.36 0.00 2,047.36 
17 Jun 04 CUSIP: 892356106 
Settled LIQUIDNET INC / 8.00 37445000 

OTHER CHARGES. 36 

30 Sep 04 TRACTOR SUP CO COM - 200000 6,307.17 .000 8,338.80 - 2,031 .63 0.00 2,031.63 
5 Oct 04 CUSIP: 892356106 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 31 .556600 

OTHER CHARGES. .15 

30 Sep 04 TRACTOR SUP CO COM 1,800000 56,273.88 .000 74,402.28 18,128 .40 0.00 18,128 .40 
5 Oct 04 CUSIP: 892356106 
Settled DAVENPORT AND CO OF VIRGINIA INC 90 00 31 .314000 

OTHER CHARGES. 1.32 

30 Sep 04 TRACTOR SUP CO COM - 900.000 28,493 .33 .000 34,56697 6,073.64 0.00 6,073.64 
5 Oct 04 CUSIP: 892356106 
Settled LIQUIDNET INC / 18 00 31 .680000 

OTHER CHARGES: 67 

8 Oct 04 TRACTOR SUP CO COM 1,900.000 59,90027 .000 68,217.63 8,317.36 0.00 8,317.36 
14 Oct 04 CUSIP. 892356106 
Settled FIRST CLEARING LLC / 95 .00 31 577200 

OTHER CHARGES 1.41 

5 Aug 04 TRINITY IND INC COM 1,000000 28,749 .42 .000 32,896 .50 4,147.08 0.00 4,147.08 
10 Aug 04 CUSIP: 896522109 
Settled SCOTT & STRINGFELLOW INVESTMENT 50 00 28800100 

OTHER CHARGES. .68 
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6 Aug 04 TRINITY IND INC COM - 1,000.000 27,13926 .000 32,856.90 5,717.64 0.00 5,717.64 

11 Aug 04 CUSIP: 896522109 
Settled SCOTT & STRINGFELLOW INVESTMENT 50.00 27.189900 

OTHER CHARGES. 64 

9 Aug 04 TRINITY IND INC COM - 1,200.000 31,241 .26 .000 38,089.53 6,84827 0.00 6,848.27 
12 Aug 04 CUSIP' 896522109 
Settled LIQUIDNET INC /24.00 26.055000 

OTHER CHARGES. .74 

9 Aug 04 TRINITY IND INC COM - 500.000 13,08319 000 15.675.75 2,592.56 000 2,592.56 

12 Aug 04 CUSIP: 896522109 
Settled SCOTT & STRINGFELLOW INVESTMENT 25.00 26217000 

OTHER CHARGES: .31 

27 Sep 04 TRIUMPH GROUP INC NEW COM - 400.000 13,615 .08 .000 13,116.00 499.08 0.00 499.08 

30 Sep 04 CUSIP. 896818101 
Settled VERITAS SECURITIES/ 12 00 34.068500 

OTHER CHARGES: .32 

28 Sep 04 TRIUMPH GROUP INC NEW COM 1,000.000 33,401 .61 000 32,786.64 614.97 0.00 614.97 
1 Oct 04 CUSIP: 896818101 
Settled VERITAS SECURITIES 130.00 33.432400 

OTHER CHARGES .79 

29 Sep 04 TRIUMPH GROUP INC NEW COM - 900.000 30,127 .87 .000 29,442.75 685.12 0.00 685.12 
4 Oct 04 CUSIP. 896818101 
Settled VERITAS SECURITIES / 27 00 33.506200 

OTHER CHARGES. .71 

13 Dec 04 TUESDAY MORNING CORP COM NEW 1,500.000 44,94209 .000 53,018.98 8,076.89 000 8.076 .89 

16 Dec 04 ISIN US8990355054 
Settled CUSIP: 899035505 30.012100 

PIPER JAFFRAY INC / 75.00 
OTHER CHARGES. 1 06 

20 Dec 04 TUESDAY MORNING CORP COM NEW 2,200000 63,902 .78 .000 76,030.01 - 12,127 .23 0.00 12,127 .23 

23 Dec 04 ISIN US8990355054 
Settled CUSIP: 899035505 29097400 

JEFFERIES & COMPANY / 110.00 
OTHER CHARGES, 1 .50 

21 Dec 04 TUESDAY MORNING CORP COM NEW - 800000 23,408 .17 000 27,268.40 3,860.23 0.00 - 3,860.23 

27 Dec 04 ISIN US8990355054 
Settled CUSIP. 899035505 29.310900 

JEFFERIES & COMPANY / 40 00 
OTHER CHARGES .55 
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Equities 

12 Aug 04 UNVL TECH INST INC COM - 500.000 13,61433 .000 21,943 .09 - 8,328 .76 0.00 - 8,328.76 
17 Aug 04 CUSIP : 913915104 
Settled VERITAS SECURITIES / 15.00 27.259300 

OTHER CHARGES' .32 

19 Nov 04 UNVL TECH INST INC COM - 100000 3,517.39 .000 4,12321 - 605.82 0.00 - 605.82 
24 Nov 04 Cusip 

. 
91391 5104 

Settled THOMAS WEISEL PARTNERS LLC 5 00 35.224800 
OTHER CHARGES .09 

22 Nov 04 UNVL TECH INST INC COM - 300000 10,071 .33 .000 12,369.63 2.29830 0.00 2,29830 
26 Nov 04 CUSIP: 91391 5104 
Settled THOMAS WEISEL PARTNERS LLC 15 00 33621900 

OTHER CHARGES: .24 

23 Nov 04 UNVL TECH INST INC COM - 200000 6,631 .54 .000 8,123.21 1,491.67 0.00 1,491.67 
29 Nov 04 CUSIP 

. 
9139 

1 
5104 

Settled BARRINGTON RESEARCH VIA 352 / 10 00 33.208500 
OTHER CHARGES, .16 

24 Nov 04 UNVIL TECH INST INC COM - 500.000 16,805.80 '000 20,000 .00 3,194.20 0.00 3,194.20 
30 Nov 04 CUSIP. 913915104 
Settled BARRINGTON RESEARCH VIA 352 / 25 .00 33 .662400 

OTHER CHARGES. 40 

4 Nov 04 URSTADT BIDDLE PPTYS INC CL A - 600.000 9,660.43 .000 6,879.78 2,780.65 0.00 2,780.65 
9 Nov 04 CUSIP: 917286205 
Settled FERRIS BAKER WATTS, INC / 30 .00 16.151100 

OTHER CHARGES. 23 

23 Feb 04 UTD NAT FOODS INC COM - 700.000 30 .763 .09 .000 30,10623 656.86 0.00 656.86 
26 Feb 04 CUSIP, 911163103 
Settled INVESTMENT TECHNOLOGY GROUP INC 14 00 43.969000 

OTHER CHARGES. 121 

23 Feb 04 UTD NAT FOODS INC COM - 800.000 35,324.94 .000 34,331 .28 993.66 0.00 993.66 
26 Feb 04 CUSIP. 911163103 
Settled RBC CAPITAL MARKETS INC. 140.00 44.207900 

OTHER CHARGES 1 .38 

30 Mar 04 UTD NAT FOODS INC COM - 800000 39,52725 .000 17,81755 21,709 .70 0.00 21,709 .70 
2 Apr 04 CUSIP. 911163103 
Settled SCOTT & STRINGFELLOW INVESTMENT / 40 00 49.461000 

OTHER CHARGES. 155 
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21 Jun 04 UTD NAT FOODS INC COM - 900000 25,163.41 000 - 8,662.SO 16,SO091 0.00 16,50091 
24 Jun 04 CUSIP. 911163103 
Settled LIQUIDNET INC / 18 .00 27980000 

OTHER CHARGES. .59 

5 Feb 04 UTD ONLINE INC COM 1,400.000 24,207 .24 .000 36,651 .35 12,444 .11 0.00 12,444 .11 
10 Feb 04 CUSIP, 911268100 
Settled LIQUIDNET INC /28.00 17311700 

OTHER CHARGES: 1 14 

10 Feb 04 UTD ONLINE INC COM 1,800000 30,795 .11 000 31,76886 - 973.75 000 - 97375 
13 Feb 04 CUSIP. 911268100 
Settled INVESTMENT TECHNOLOGY GROUP INC 36 00 17 .129200 

OTHER CHARGES. 145 

1 
1 Feb 04 UTD ONLINE INC COM 2,850000 48,890.59 .000 44,973.53 3,917.06 0.00 3,917.06 

17 Feb 04 CUSIP. 911268100 
Settled JEFFERIES & COMPANY / 142 50 17 .205400 

OTHER CHARGES, 2.30 

11 Feb 04 UTD ONLINE INC COM - 400000 6,89395 000 6,50941 384.54 0.00 384.54 
17 Feb 04 CUSIP* 911268100 
Settled INVESTMENT TECHNOLOGY GROUP INC 8.00 17255700 

OTHER CHARGES. .33 

20 Apr 04 VARCO INTL INC DEL COM - 900000 17,829 .03 .000 18,852 .57 1,02354 0.00 1,02354 
23 Apr 04 CUSIP 922122106 
Settled BRIDGE TRADING COMPANY / 45.00 19860500 

OTHER CHARGES .42 

20 Apr 04 VARCO INTL INC DEL COM 2,100.000 41,757 .52 .000 43,989.33 2,23181 000 2,231.81 
23 Apr 04 CUSIP. 922122106 
Settled INVESTMENT TECHNOLOGY GROUP INC J 42.00 19905000 

OTHER CHARGES. .98 

17 Aug 04 VARCO INTL INC DEL COM 4,400000 101,11930 000 97,67339 3,445.91 0.00 3,44591 
20 Aug 04 CUSIP: 922122106 
Settled WESTMINSTER RESEARCH ASSOCMEFFERIES 23032200 

22000 
OTHER CHARGES 2.38 

6 Feb 04 VARIAN MED SYS INC COM ISIN - 400.000 32,660 .51 .000 16,853 .32 15,807 .19 0.00 15,807 .19 
11 Feb 04 #US9222091057 
Settled CUSIP: 92220P105 81705100 

BEAR, STEARNS, SECURITIES CORP / 20 00 
OTHER CHARGES: 1 53 
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Equities 
28 Jul 04 VARIAN MED SYS INC COM ISIN - 1,700.000 106,816.14 000 71,626 .61 35,189 .53 0.00 35,189.53 
2 Aug 04 #US9222091057 
Settled CUSIP: 92220P105 62884500 

WEEDEN AND & CO / 85 00 
OTHER CHARGES. 2.51 

10 Mar 04 VERITY INC COM - 900.000 14,327 .43 000 15,327 .18 - 999.75 0.00 - 999.75 

15 Mar 04 CUSIP. 923430106 
Settled THOMAS WEISEL PARTNERS LLC / 45.00 15970000 

OTHER CHARGES: .57 

11 Mar 04 VERITY INC COM 1,700000 27.15082 .000 28,925 .90 1,775.08 0.00 1,775.08 
16 Mar 04 CUSIP: 92343C106 
Settled THOMAS WEISEL PARTNERS LLC / 85.00 16.021700 

OTHER CHARGES: 1.07 

22 Mar 04 VERITY INC COM 2,400.000 30,088 .82 .000 39,984.34 9,895.52 0100 9,895.52 

25 Mar 04 CUSIP. 92343C1106 
Settled THOMAS WEISEL PARTNERS LLC / 120 00 12.587500 

OTHER CHARGES: 1.18 

23 Mar 04 VERITY INC COM 1,500.000 18,44147 .000 24,68904 6,247.57 0.00 6,247.57 

26 Mar 04 CUSIP. 92343C106 
Settled THOMAS WEISEL PARTNERS LLC / 75 .00 12.344800 

OTHER CHARGES: .73 

24 Mar 04 VERITY INC COM 3,000.000 36,88055 000 48,557 .76 11,677 .21 0.00 11,677.21 

29 Mar 04 CUSIP. 92343C106 
Settled THOMAS WEISEL PARTNERS LLC / 150 00 12.344000 

OTHER CHARGES 1.45 

12 Jul 04 W MARINE INC 1,300.000 29,20654 000 37,64878 8,442.24 0.00 8,44224 

15 Jul 04 CUSIP 954235107 
Settled WELLS FARGO SECURITIES LLC / 65.00 22517100 

OTHER CHARGES: .69 

13 Jul 04 W MARINE INC - 500000 11,244 .73 000 14,480 .30 3,235.57 0.00 3,235.57 

16 Jul 04 CUSIP. 954235107 
Settled HARBORSIDE SECURITIES / 15 00 22520000 

OTHER CHARGES, .27 

13 Jul 04 W MARINE INC - 400.000 8,993.78 000 11,474 .16 2,480.38 0.00 2,480.38 

16 Jul 04 CUSIP: 954235107 
Settled LEHMAN BROTHERS INC / 20.00 22.535000 

OTHER CHARGES .22 
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13 Ju 04 W MARINE INC - 200000 4,51489 .000 - 5,68204 - 1,167.15 0.00 - 1 .167 .15 
16 Ju : 04 CUSIP: 954235107 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 22595000 

OTHER CHARGES .11 

14 Ju 04 W MARINE INC - 400.000 8,947.43 .000 11,364 .08 - 2,416.65 0.00 - 2,41665 
19 Ju : 04 CUSIP. 954235107 
Settled WELLS FARGO SECURITIES LLC / 20 00 22.419100 

OTHER CHARGES: 21 

3 Nov 04 WALTER INDS INC COM 1,200000 21,239 .50 .000 15,911 .52 5,327.98 0.00 5,327.98 
8 Nov 04 CUSIP. 933170105 
Settled INVESTMENT TECHNOLOGY GROUP INC 24 .00 17.720000 

OTHER CHARGES. 50 

30 Nov 04 WALTER INDS INC COM 2,100000 52,925 .47 .000 27,749.98 25,175.49 0.00 25,175 .49 
3 Dec 04 CUSIP. 933170105 
Settled DAVENPORT AND CO OF VIRGINIA INC 25.253200 

10500 
OTHER CHARGES. 125 

22 Nov 04 WEBEX INC COM 1,200.000 27,95454 000 32.191 .20 - 4,236.66 0.00 - 4,23666 
26 Nov 04 CUSIP: 94767LI09 
Settled PIPER JAFFRAY INC / 60 .00 23346000 

OTHER CHARGES. 66 

20 Apr 04 WILLIAMS SONOMA INC COM 2,500000 77,95192 .000 53,795 .50 24,15642 0.00 24.156.42 
23 Apr 04 CUSIP. 969904101 
Settled BRIDGE TRADING COMPANY / 125.00 31 .231500 

OTHER CHARGES: 1 .83 

21 Apr 04 WILLIAMS SONOMA INC COM 2,000000 60,805 .17 000 43,018.40 17,786 .77 0.00 17,786 .77 
26 Apr 04 CUSIP 969904101 
Settled BRIDGE TRADING COMPANY / 100 00 30453300 

OTHER CHARGES, 143 

21 Apr 04 WILLIAMS SONOMA INC COM - 300.000 9,125.78 000 6,452.46 2,673.32 0.00 2,67332 
26 Apr 04 CUSIP. 969904101 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 30.440000 

OTHER CHARGES. .22 

9 Jan 04 WINNEBAGO INDS INC COM - 600.000 42,164.76 .000 35,95002 6,214.74 0.00 6,214.74 
14 Jan 04 CUSIP: 974637100 
Settled BRIDGE TRADING COMPANY / 30 00 70.327900 

OTHER CHARGES. 198 
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14 Jan 04 WINNEBAGO INDS INC COM - 300000 20,890 .09 .000 14,251 .27 6,638 .82 0 .00 6,638 .82 
20 Jan 04 CUSIP: 974637100 
Settled INVESTMENT TECHNOLOGY GROUP INC 6 00 69.656900 

0 HER CHARGES .98 
14 Jan 04 WINNEBAGO INDS INC COM - 600000 41,785.82 .000 24,778.80 17,007.02 0 .00 17,007.02 
20 Jan 04 CUSIP : 974637100 
Settled BRIDGE TRADING COMPANY / 30 00 69 .696300 

OTHER CHARGES. 1 .96 
15 Jan 04 WINNEBAGO INDS INC COM 1,200 .000 83,503.60 .000 47,805.22 35,698.38 0.00 35,698.38 
21 Jan 04 CUSIP. 974637100 
Settled BRIDGE TRADING COMPANY / 60 .00 69 .639600 

OTHER CHARGES 3 .92 
23 Feb 04 WINNEBAGO INDS INC COM - 900000 58 .582 .94 .000 34,334 .64 24,248.30 0.00 24,248 .30 
26 Feb 04 CUSIP : 974637100 
Settled BROADCORT CAPITAL CORP / 45 .00 65144700 

OTHER CHARGES. 2.29 

5 Oct 04 WINNEBAGO INDS INC COM 1,500000 50,262.92 000 53,95605 - 3,693.13 000 - 3,693.13 
8 Oct 04 CUSIP . 974637100 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 33.559400 

7500 
OTHER CHARGES 1 .18 

6 Oct 04 WINNEBAGO INDS INC COM 1,800000 59,453.14 .000 64,199.06 - 4,745.92 0 .00 - 4,745 .92 
12 Oct 04 CUSIP: 974637100 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 33.080300 

90.00 
OTHER CHARGES . 1 .40 

7 Oct 04 WINNEBAGO INDS INC COM - 900.000 29,617 .31 .000 - 31,781 .25 - 2,163 .94 0 .00 2,163 .94 
13 Oct 04 CUSIP : 974637100 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 32958900 

45 .00 
OTHER CHARGES- .70 

28 May 04 XTO ENERGY INC COM 2,800 .000 70,58382 .000 33,68366 36,900.16 0.00 36,900 .16 
3 Jun 04 CUSIP : 98385X106 
Settled HOWARD, WEIL, DIV LEGG MASON\/ 140.00 25259100 

OTHER CHARGES. 1 .66 
3 Jun 04 XTO ENERGY INC COM 1,400000 35,29597 .000 16,841 .83 18,454.14 000 18,454 .14 
8 Jun 04 CUSIP' 98385X106 
Settled HOWARD, WEIL, DIV LEGG MASON\ / 70 00 25,262000 

OTHER CHARGES: .83 
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4 Jun 04 XTO ENERGY INC COM 4,300.000 106,8T7.43 000 51,728.49 55,148.94 0.00 55,148 .94 
9 Jun 04 CUSIP: 98385X106 
Settled HOWARD, WEIL, DIV LEGG MASON\ / 215.00 24.905800 

OTHER CHARGES. 2.51 

2 Feb 04 ZORAN CORP COM 2,700000 45,54065 .000 53 .150 .65 7,610.00 0.00 - 7,610.00 
5 Feb 04 CUSIP* 98975F101 
Settled CIBC WORLD MARKETS CORP. NEW YORK 16.917700 

13500 
OTHER CHARGES. 214 

2 Feb 04 ZORAN CORP COM 1,600000 27,062 .73 000 - 32,516 .58 - 5,453.85 0.00 - 5,453.85 
5 Feb 04 CUSIP. 98975FI01 
Settled LIQUIDNET INC / 32 .00 16935000 

OTHER CHARGES- 1.27 

Total United States - USD 22,549,520 .43 .000 20,409,603.56 2,139,916.87 0.00 2,139,916.87 

Total common stock 22,549,520 .43 .000 20,409,603.56 2,139,916.87 0.00 2,139,916.87 

Total equities 22,649,520.43 .000 20,409,603 .56 2,139,916.87 0.00 2,139,916.87 

Total sales 978,172.04 22,549,520.43 .000 20,409,603.56 2,139,916.87 0.00 2,139,916.87 

Total tran a tions ii i! - OZB 4' ' ' ' 2 ",I : 
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Base Cost Base Base Cost 

Trade Status Asset ID Shares/PAR Base Market Market Base Market 

Purchases 

UNITED STATES DOLLARS 

Equities 

Common stock 

20 Dec 4 United States Cash pending COMSTOCK HOMEBUILDING COS INC CL A COM 1,10000 20,895 .16 0.00 20,895.16 
23 Dec 4 Shares not delivered STK 20,89516 0.00 20,895.16 

CUSIP: 205684103 20,895 .16 0.00 20,895 .16 

21 Dec 4 United States Cash pending COMSTOCK HOMEBUILDING COS INC CL A COM 100.00 1 .880 .37 0.00 1,880.37 
27 Dec 4 Shares not delivered STK 1,880.37 0.00 1,880.37 

CUSIP: 205684103 1 .880 .37 0.00 1,880.37 

22 Dec 4 United States Cash pending COMSTOCK HOMEBUILDING COS INC CIL A COM 100.00 1,995.00 0.00 1,995.00 
28 Dec 4 Shares not delivered STK 1,995.00 0.00 1,995.00 

CUSIP: 205684103 1,995.00 000 1,99500 

29 Dec 4 United States Cash pending COMSTOCK HOMEBUILDING COS INC CL A COM 100.00 2,085.88 0.00 2,085.88 

3 Jan 5 Shares not delivered STK 2,085.88 0.00 2,085.88 
CUSIP. 205684103 2,085.88 0.00 2,085.88 

30 Dec 4 United States Cash pending COMSTOCK HOMEBUILDING COS INC CL A COM 10000 2,050.17 0.00 2,050.17 
4 Jan 5 Shares not delivered STK 2,050.17 000 2,050.17 

CUSIP: 205684103 2,050.17 0.00 2,050.17 

30 Dec 4 United States Cash pending KINDRED HEALTHCARE INC COM STK 100.00 2,977.02 0.00 2,977.02 
4 Jan 5 Shares not delivered CUSIP. 494580103 2,977.02 000 2,977.02 

2,977.02 0.00 2,977.02 

31 Dec 4 United States Cash pending COMSTOCK HOMEBUILDING COS INC CL A COM 100.00 2,082.78 0.00 2,082.78 
5 Jan 5 Shares not delivered STK 2,08278 0.00 2,082.78 

CUSIP: 205684103 2,082.78 0.00 2,082.78 

31 Dec 4 United States Cash pending KINDRED HEALTHCARE INC COM STK 200.00 5,958.36 0.00 5,958.36 
5 Jan 5 Shares not delivered CUSIP: 494580103 5,95836 0.00 5,958.36 

5,95836 0.00 5,958.36 

Total common stock 39,924 .74 0.00 - 39,924.74 
39,924 .74 0.00 - 39,924.74 
39,924 .74 0.00 - 39,924.74 

Total equities 39,924.74 0.00 - 39,924.74 
39,924 .74 0.00 - 39,924.74 
39,924.74 0.00 - 39,924 .74 
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UNITED STATES DOLLARS 

Total UNITED STATES DOLLARS - 39,924.74 0.00 - 39,924.74 
- 39,924.74 0.00 - 39,924.74 
- 39,924.74 0.00 - 39,924.74 

Total purchases N/A NIA NIA 
- 39,924.74 0.00 - 39,924 .74 
. 39,924.74 0.00 - 39,924 .74 

Cost/Market Accrued Interest Total 
Local Proceeds Local Local Proceeds 

Trade date/ Security description Base Proceeds Base. Base Proceeds 
Settle date Country Trade Status Asset ID Shares/PAR Base Market Market Base Market 

Sales 

UNITED STATES DOLLARS 

Equities 

Common stock 

30 Dec 4 United States Cash pending CHES ENERGY CORP COM 2,80000 45,93852 0.00 45,93852 
4 Jan 5 Shares not delivered CUSIP 165167107 45,938.52 0.00 45,938.52 

45,938.52 0.00 45,938.52 

Total common stock 45,938 .52 0.00 45,938 .52 
45,938 .52 0.00 45,938 .52 
45,938 .52 0.00 45,938 .52 

Total equities 45,938.52 0.00 45,938.52 
45,938.52 0.00 45,938.52 
45,938.52 0.00 45,938.52 

Total UNITED STATES DOLLARS 45,938 .52 0.00 45,938 .52 
45,938 .52 0.00 45,938 .52 
45,938 .52 0.00 45,938 .52 

Total sales NIA N/A NIA 
45,938.52 0.00 45,938 .52 
45,938.52 0.00 45,938 .52 



Expense 

Cash and cash equivalents 
Currency 0.00 000 147,292.69 0.00 0.00 0.00 147,292.69 

Total cash and cash equivalents 0.00 0.00 147,292.69 0.00 0.00 0.00 147,292.69 

Total expense 0.00 0.00 147,292.69 0.00 0.00 0.00 147,292.69 

00 j ,00 Not Incom&,S expeA668 16,733 .61 :1-,2~,034,21 i 65,'092,101, l' - .48,791,:31 i 
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Receivables Receivables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount received last period this period received Earned Income 

Income 

Equities 

Capital change adjustments to income 0.00 000 1,379 .15 000 0.00 000 - 1,379 .15 

Common stock 6,46650 20,10650 79,444.90 0.00 0.00 0.00 93,08490 

Total equities 6,466 .50 20,106 .50 78,065.75 0.00 0.00 0.00 91,705.75 

Cash and cash equivalents 

Short term Investment funds 267.01 2,92771 4,134.93 0.00 0.00 0.00 6,79563 

Total cash and cash equivalents 267.01 2,927.71 4,134.93 0.00 0.00 0.00 6,795.63 

Total Income 6,733.51 23,034 .21 82,200 .68 0.00 0.00 0.00 98,501 .38 

Payables Payables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount paid last period this period received Expenses recognized 
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Capital change adjustments to Income 

United States - USD - 23 .80 Received this period ALEXANDRIA REAL ESTATE EQUITIES INC COM 2.6400 - 23 .80 0.00 0.00 
0000 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CUSIP. 015271109 Ex date : 13 JAN 03 / Pay date . 02 FEB 04 

ALEXANDRIA REAL ESTATE EQUITIES INC COM 2.6400 2523 0.00 0.00 25.23 Received this period 
0000 

CUSIP: 015271109 Ex date . 11 APR 03 Pay date . 02 FEB 04 

ALEXANDRIA REAL ESTATE EQUITIES INC COM 2.6400 2523 0.00 0.00 25.23 Received this period 

0.000 
CUSIP, 015271109 Ex date 14 JUL 03 / Pay date. 02 FEB 04 

ALEXANDRIA REAL ESTATE EQUITIES INC COM 26400 2666 000 0.00 26 .66 Received this period 

0.000 
CUSIP. 015271109 Ex date . 15 OCT 03 Pay date. 02 FEB 04 

PLUM CREEK TIMBER CO INC COM 1 .4400 1,087.40 000 000 1,087.40 Received this period 
0000 

CUSIP, 729251108 Ex date . 29 AUG 03 Pay date . 16 JAN 04 

SL GREEN RLTY CORP COM STK 2.1600 - 151.77 0.00 000 - 151 .77 Received this period 

0,000 
CUSIP: 784-40X101 Ex date. 15 APR 03 / Pay date 21 JAN 04 

SL GREEN RLTY CORP COM STK 2.1600 - 39.06 000 0.00 - 39 .06 Received this period 
0.000 

CUSIP- 78440X101 Ex date . 15 APR 03 / Pay date . 21 JAN 04 

Total capital change adjustments to Income 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

- 1,379.15 0.00 0.00 1,379.15 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 
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Common stock 

Bermuda - USD 
MONTPELIER RE HOLDINGS LTD COM .3400 2,82200 0.00 000 2,822.00 Receivable this period 

8,300000 
CUSIP: G62185106 Ex date : 29 DEC 04 / Pay date : 14 JAN 05 

MONTPELIER RE HOLDINGS LTD COM .3400 1,020.00 0.00 0.00 1,020.00 Received this period 
3,000.000 

CUSIP, G62185106 Ex date 28 SEP 04 / Pay date : 15 OCT G4 

Canada - USD 
FAIRMONT HOTELS RESORTS INC COM .0400 20000 0.00 0.00 200.00 Receivable last period 

5,000.000 
CUSIP. 305204109 Ex date. 24 DEC 03 / Pay date 28 JAN 04 

FAIRMONT HOTELS RESORTS INC COM .0600 48600 0.00 0.00 486.00 Receivable this period 
8,100.000 

CUSIP, 305204109 Ex date : 27 DEC 04 / Pay date. 28 JAN 05 

FAIRMONT HOTELS RESORTS INC COM .0400 6800 0.00 0.00 68.00 Received this period 
5,000.000 

CUSIP, 305204109 Ex date, 24 JUN 04 / Pay date: 28 JUL 04 

FAIRMONT HOTELS RESORTS INC COM .0400 20000 000 0.00 200.00 Received this period 
5,000.000 

CUSIP 305204109 Ex date 24 DEC 03 / Pay date . 28 JAN 04 

FAIRMONT HOTELS RESORTS INC COM .0400 132.00 0.00 0.00 132.00 Received this period 
5,000000 

CUSIP: 305204109 Ex date, 24 JUN 04 / Pay date 28 JUL 04 

United States - USD 
ALEXANDRIA REAL ESTATE EQUITIES INC COM 5800 1,62400 000 0.00 1,624.00 Receivable last period 

2,800000 
CUSIP 015271109 Ex date 30 DEC 03 / Pay date. 15 JAN 04 

AUTODESK INC COM 0300 207.00 000 0.00 207.00 Receivable last period 
6,900000 

CUSIP 052769106 Ex date, 30 DEC 03 / Pay date 16 JAN 04 

CHES ENERGY CORP COM 0350 416.50 000 000 416.50 Receivable last period 
11,900000 

CUSIP 165167107 Ex date: 30 DEC 03 / Pay date : 15 JAN 04 

Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

Northern Trust 
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Income 
Equities 

COOPER COS INC COM NEW .0300 9900 000 000 99 .00 Receivable last period 
3,300000 

CUSIP 216648402 Ex date* 15 DEC 03 / Pay date : 05 JAN 04 

GTR BAY BANCORP COM .1350 71550 0.00 0.00 715 .50 Receivable last period 
5,300000 

CUSiP. 391648102 Ex date . 29 DEC 03 / Pay date : 15 JAN 04 

LEGG MASON INC COM .1500 28500 000 0.00 285 00 Receivable last period 
1,900.000 

CUSIP. 524901 105 Ex date : 08 DEC 03 / Pay date 05 JAN 04 

MCCLATCHY CO CL A .1100 198 .00 0 .00 0.00 198 .00 Receivable last period 
1,800.000 

CUSIP : 579489105 Ex date: 15 DEC 03 / Pay date . 02 JAN 04 

POLO RALPH LAUREN CORP CL A .0500 235.00 0.00 0 .00 235.00 Receivable last period 
4,700 .000 

CUSIP 731572103 Ex date . 23 DEC 03 / Pay date : 09 JAN 04 

URSTADT BIDDLE PPTYS INC CL A 2150 2,12850 0.00 0 .00 2,128 .50 Receivable last period 
9,900000 

CUSIP . 917286205 Ex date . 31 DEC 03 / Pay date, 16 JAN 04 

WINNEBAGO INDS INC COM .1000 290 .00 0.00 0.00 290 .00 Receivable last period 
2,900.000 

CUSIP. 974637100 Ex date. 03 DEC 03 / Pay date : 05 JAN 04 

XTO ENERGY INC COM .0100 6800 0.00 0.00 68 00 Receivable last period 
6,800.000 

CUSIP 98385X106 Ex date, 29 DEC 03 / Pay date* 15 JAN 04 

ALEXANDRIA REAL ESTATE EQUITIES INC COM .6600 2,17800 0 .00 0 .00 2,178 00 Receivable this period 
3,300000 

CUSIP . 015271109 Ex date . 30 DEC 04 / Pay date : 14 JAN 05 

AMERN EAGLE OUTFITTERS INC NEW COM 0600 32400 0.00 0 .00 324.00 Receivable this period 
5,400 .000 

CUSIP. 02553EI06 Ex date. 21 DEC 04 / Pay date : 07 JAN 05 

ANALOGIC CORP COM PAR $0 05 .0800 200 .00 0.00 0.00 200.00 Receivable this period 
2,500000 

CUSIP. 032657207 Ex date 17 DEC 04 / Pay date: 04 JAN 05 

AUTODESK INC COM .0150 58.50 0.00 0.00 58 .50 Receivable this period 
3,900.000 

CUSIP* 052769106 Ex date . 22 DEC 04 / Pay date : 05 JAN 05 
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CHES ENERGY CORP COM .0450 481 50 000 000 481 .50 Receivable this period 
10,700000 

CUSIP 165167107 Ex date- 30 DEC 04 / Pay date . 18 JAN 05 

COOPER COS INC COM NEW 0300 9600 000 0 .00 96 00 Receivable this period 
3,200 .000 

CUSIP . 216648402 Ex date, 14 DEC 04 / Pay date* 05 JAN 05 

CORP OFFICE PPTYS TR COM .2550 1,555 .50 000 0 .00 1,555 .50 Receivable this period 
6,100000 

CUSIP : 22002T108 Ex date, 29 DEC 04 / Pay dale . 14 JAN 05 

CTS CORP COM 0300 315 .00 0 .00 0 .00 315 .00 Receivable this period 
10,500 .000 

CUSIP : 126501105 Ex date : 29 DEC 04 / Pay date 04 FEB 05 

EAGLE MATLS INC COM 3000 63000 000 000 630 00 Receivable this period 
2,100000 

CUSIP. 26969P108 Ex date . 17 DEC 04 / Pay date 25 JAN 05 

FED RLTY INVT TR SH BEN INT NEW 5050 2,27250 0 .00 0.00 2,272 50 Receivable this period 
4,500.000 

CUSIP* 313747206 Ex date 30 DEC 04 / Pay date 17 JAN 05 

GABELLI AST MGMT INC CL A 6000 2,82000 000 0 .00 2,820 .00 Receivable this period 
4,700.000 

CUSIP, 36239YI02 Ex date 30 DEC 04 / Pay date . 18 JAN 05 

HANMI FINL CORP COM .1000 68000 0.00 000 680 00 Receivable this period 
6,800 .000 

CUSIP* 410495105 Ex date* 30 DEC 04 / Pay date. 17 JAN 05 

LEGG MASON INC COM 1500 427 .50 0.00 000 427.50 Receivable this period 
2,850000 

CUSIP- 524901105 Ex date* 06 DEC 04 / Pay date, 03 JAN 05 

MAGUIRE PPTYS INC COM .4000 3,440 .00 000 0.00 3,440.00 Receivable this period 
8,600 .000 

CUSIP: 559775101 Ex date: 29 DEC 04 / Pay date : 31 JAN 05 

MCCLATCHY CO CL A .1300 234.00 0 .00 0.00 234 .00 Receivable this period 
1,800000 

CUSIP. 579489105 Ex date : 13 DEC 04 / Pay date : 03 JAN 05 

MENTOR CORP COM .1700 816.00 0 .00 000 816 .00 Receivable this period 
4,800.000 

CUSIP : 587188103 Ex date 29 DEC 04 / Pay date . 21 JAN 05 
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POLO RALPH LAUREN CORP CL A 0500 27000 0.00 0.00 270.00 Receivable this period 
5,400.000 

CUSIP: 731572103 Ex date, 29 DEC 04 / Pay date: 14 JAN 05 

ABM INDS INC COM .1000 730.00 0.00 000 730 00 Received this period 
7,300.000 

CUSIP. 000957100 Ex date . 06 OCT 04 / Pay date: 01 NOV 04 

ALEXANDRIA REAL ESTATE EQUITIES INC COM .6000 1,38000 0.00 0.00 1,380.00 Received this period 
2,300000 

CUSIP: 015271109 Ex date : 31 MAR 04 / Pay date : 15 APR 04 

ALEXANDRIA REAL ESTATE EQUITIES INC COM .5800 1,624.00 0.00 0.00 1,624.00 Received this period 
2,800.000 

CUSIP: 015271109 Ex date: 30 DEC 03 / Pay date : 15 JAN 04 

AMERN EAGLE OUTFITTERS INC NEW COM .0600 246.00 0.00 000 246.00 Received this period 
4,100.000 

CUSIP* 02553E106 Ex date 22 SEP 04 / Pay date 08 OCT 04 

AMERN ITALIAN PASTA CO CL A .1875 35625 0.00 000 356 25 Received this period 
1,900.000 

CUSIP. 027070101 Ex date 17 MAR 04 1 Pay date. 05 APR 04 

AMETEK INC NEW COM .0600 31800 0.00 000 318.00 Received this period 
5,300.000 

CUSIP: 031100100 Ex date . 14 SEP 04 / Pay date, 30 SEP 04 

AMETEK INC NEW COM 0600 27600 000 0.00 276 00 Received this period 
4,600000 

CUSIP. 031100100 Ex date : 06 DEC 04 / Pay date. 22 DEC 04 

ANALOGIC CORP COM PAR $0 05 .0800 2400 000 0.00 24 00 Received this period 
3,100000 

CUSIP- 032657207 Ex date : 18 JUN 04 / Pay date 06 JUL 04 

ANALOGIC CORP COM PAR $0 05 .0800 22400 0.00 0.00 224.00 Received this period 
3,100.000 

CUSIP 032657207 Ex date, 18 JUN 04 / Pay date. 06 JUL 04 

ANALOGIC CORP COM PAR $0.05 .0800 14400 0.00 0.00 144 00 Received this period 
1,800.000 

CUSIP. 032657207 Ex date: 20 OCT 04 / Pay date: 05 NOV 04 

ARCH COAL INC COM 0800 184.00 0.00 0.00 184.00 Received this period 
2,300.000 

CUSIP. 039380100 Ex date* 01 DEC 04 / Pay date, 15 DEC 04 
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AUTODESK INC COM .0300 207 .00 0 .00 0.00 207 .00 Received this period 
6 .900.000 

CUSIP : 052769106 Ex date : 30 DEC 03 Pay date, 16 JAN 04 

AUTODESK INC COM .0300 225 .00 000 0.00 225.00 Received this period 
7,500,000 

CUSIP: 052769106 Ex date . 31 MAR 04 Pay date* 16 APR 04 

AUTODESK INC COM 0300 13200 0.00 0.00 132.00 Received this period 
4,400000 

CUSIP . 052769106 Ex date 30 JUN 04 / Pay date : 16 JUL 04 

AUTODESK INC COM .0300 132 .00 0 .00 0 .00 132 00 Received this period 
4,400 .000 

CUSIP 052769106 Ex date 22 SEP 04 / Pay date : 08 OCT 04 

BORG WARNER INC COM 1250 425 .00 000 0.00 425 .00 Received this period 
3,400000 

CUSIP 099724106 Ex date 29 JUL 04 Pay date . 16 AUG 04 

BORG WARNER INC COM .1250 30000 0.00 0.00 300 .00 Received this period 
2,400000 

CUSIP 099724106 Ex date, 28 OCT 04 Pay date . 15 NOV 04 

BSTN PVT FINL HLDGS INC COM .0600 31200 000 000 312 00 Received this period 
5,200.000 

CUSIP . 101119105 Ex date : 29 OCT 04 Pay date : 15 NOV 04 

BUCYRUS INTL INC NEW CL A .0575 22920 0.00 0 .00 229.20 Received this period 
4,800 .000 

CUSIP 118759109 Ex date . 26 OCT 04 Pay date, 15 NOV 04 

BUCYRUS INTL INC NEW CL A .0575 46 .81 0 .00 0.00 46 .81 Received this period 
4,800 .000 

CUSIP: 118759109 Ex date, 26 OCT 04 Pay date . 15 NOV 04 

CABOT OIL & GAS CORP COM 0400 16000 000 0.00 160 00 Received this period 
4,000000 

CUSIP : 127097103 Ex date- 04 AUG 04 Pay date : 27 AUG 04 

CABOT OIL & GAS CORP COM .0400 124 .00 000 0.00 124 .00 Received this period 
4,000000 

CUSIP . 127097103 Ex date . 03 NOV 04 Pay date 19 NOV 04 

CAP AUTOMOTIVE REIT COM SHS SHS .4265 1,663.35 000 000 1,663.35 Received this period 
0000 

CUSIP, 139733109 Ex date . 04 NOV 04 / Pay date 19 NOV 04 
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CBRL GROUP INC COM STK .1100 49500 0.00 0.00 495 00 Received this period 
4,500.000 

CUSIP- 112489V106 Ex date: 14 JAN 04 Pay date 09 FEB 04 

CBRL GROUP INC COM STK .1200 516.00 0.00 0.00 516.00 Received this period 
4,300.000 

CUSIP 12489V106 Ex date: 06 OCT 04 Pay date : 01 NOV 04 

CBRL GROUP INC COM STK .1100 47300 0.00 000 473.00 Received this period 
4,300.000 

CUSIP 12489V106 Ex date : 05 AUG 04 Pay date . 01 SEP 04 

CHES ENERGY CORP COM .0450 499.50 000 0.00 499 50 Received this period 
11,100.000 

CUSIP* 165167107 Ex date 29 SEP 04 Pay date . 15 OCT 04 

CHES ENERGY CORP COM .0350 41650 0.00 0.00 416.50 Received this period 
11,900.000 

CUSIP. 165167107 Ex date* 30 MAR 04 Pay date, 15 APR 04 

CHES ENERGY CORP COM .0350 416.50 000 0.00 416 50 Received this period 
11,900.000 

CUSIP: 165167107 Ex date : 30 DEC 03 Pay date . 15 JAN 04 

CHES ENERGY CORP COM .0450 49950 0.00 000 499.50 Received this period 
11,100000 

CUSIP 165167107 Ex date . 29 JUN 04 Pay date : 15 JUL 04 

CLARCOR INC COM .1250 46250 0.00 0.00 462.50 Received this period 
3,700000 

CUSIP 179895107 Ex date 14 JAN 04 Pay date, 30 JAN 04 

COOPER COS INC COM NEW .0300 81 .00 0.00 0.00 81 .00 Received this period 
2,800000 

CUSIP 216648402 Ex date . 10 JUN 04 Pay date . 06 JUL 04 

COOPER COS INC COM NEW .0300 9900 0.00 000 99 00 Received this period 
3,300.000 

CUSIP* 216648402 Ex date, 15 DEC 03 Pay date. 05 JAN 04 

COOPER TIRE & RUBBER CO COM, NO PAR .1050 63000 0.00 0.00 630.00 Received this period 
6,000000 

CUSIP: 216831107 Ex date : 01 SEP 04 / Pay date* 30 SEP 04 

COORS ADOLPH CO CL B .2050 594.50 0.00 0.00 594.50 Received this period 
2,900000 

CUSIP* 217016104 Ex date 25 FEB 04 / Pay date: 15 MAR 04 
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COORS ADOLPH CO CL B .2050 471 .50 000 0 .00 471 .50 Received this period 
2,300 .000 

CUSIP : 217016104 Ex date 26 MAY 04 / Pay date 15 JUN 04 

CORP OFFICE PPTYS TR COM .2350 1,081 .00 0 .00 0 .00 1,081 .00 Received this period 
4,300 .000 

CUSIP 22002T108 Ex date: 29 MAR 04 / Pay date: 15 APR 04 

CORP OFFICE PPTYS TR COM 2550 1,55550 000 0 .00 1,555 50 Received this period 
6,100 .000 

CUSIP . 22002T108 Ex date. 28 SEP 04 / Pay date : 15 OCT 04 

CORP OFFICE PPTYS TR COM .2350 1,43350 000 0.00 1,433 .50 Received this period 
6,100 .000 

CUSIP . 22002T108 Ex date : 28 JUN 04 / Pay date, 15 JUL 04 

CROSS TIMBERS PITY TR TR UNIT 3.0880 1,041 .17 000 0 .00 1,041 .17 Received this period 
0.000 

CUSIP: 22757R109 Ex date : 18 SEP 03 / Pay date* 18 SEP 03 

CROSS TIMBERS RTY TR TR UNIT 3.0880 1,041 .17 0 .00 0 .00 1,041 .17 Received this period 
0.000 

CUSIP- 22757R109 Ex date : 18 SEP 03 / Pay date. 18 SEP 03 

CTS CORP COM .0300 9000 000 0 .00 90 .00 Received this period 
2,600000 

CUSIP. 126501105 Ex date . 22 SEP 04 / Pay date . 29 OCT 04 

EAGLE MATLS INC COM .3000 780 .00 0 .00 000 780 .00 Received this period 
2,600 .000 

CUSIP: 26969PI08 Ex date- 18 JUN 04 / Pay date 20 JUL 04 

EAGLE MATLS INC COM 3000 780 .00 000 0 .00 780 .00 Received this period 
2,600 .000 

CUSIP: 26969P108 Ex date- 22 MAR 04 / Pay date. 21 APR 04 

EAGLE MATLS INC COM 3000 78000 000 0 .00 780 .00 Received this period 
2,600 .000 

CUSIP. 26969P108 Ex date : 01 OCT 04 / Pay date* 02 NOV 04 

EATON VANCE CORP COM NON VTG .1200 444 .00 0 .00 0 .00 444 .00 Received this period 
3,700 .000 

CUSIP 278265103 Ex date 28 JAN 04 Pay date: 09 FEB 04 

ELKCORP COM .0500 29500 0 .00 0 .00 295 .00 Received this period 
5,900 .000 

CUSIP- 287456107 Ex date. 06 MAY 04 Pay date: 27 MAY 04 



Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

_77 s 5 Mffl~ 

oiunvinumb6iiiF ~A66 7 6 4 
'SL 'Acco u nt Na me' WFORLIM -H'OOVER-

1 JAN 04 - 31-,DE 6'04, 

Income & Expense Detail - Base CulTency Page 211 of 231 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

FACTSET RESH SYS INC COM .0700 11900 000 000 119 00 Received this period 
3,100000 

CUSIP. 303075105 Ex date 27 AUG 04 / Pay date, 21 SEP 04 

FACTSET RESH SYS INC COM .0700 252.00 000 0.00 252.00 Received this period 
3,600.000 

CUSIP 303075105 Ex date, 26 MAY 04 / Pay date 18 JUN 04 

FACTSET RESH SYS INC COM 0700 9800 0.00 0.00 98 .00 Received this period 
3,100000 

CUSIP: 303075105 Ex date . 27 AUG 04 / Pay date . 21 SEP 04 

FACTSET RESH SYS INC COM .0700 217.00 000 0.00 217.00 Received this period 
3,100000 

CUSIP: 303075105 Ex date : 26 NOV 04 / Pay date, 21 DEC 04 

FL ROCK INDS INC COM .1667 616.79 0.00 0.00 616.79 Received this period 
3,700000 

CUSIP. 341140101 Ex date, 14 JUN 04 / Pay date, 01 JUL 04 

FL ROCK INDS INC COM 1 .2000 4.440 .00 0.00 0.00 4,440.00 Received this period 
3,700.000 

CUSIP: 341140101 Ex date- 15 SEP 04 / Pay date* 01 OCT 04 

FULTON FINL CORP PA COM .1650 264.00 0.00 0.00 264.00 Received this period 
1,600.000 

CUSIP 360271100 Ex date 20 SEP 04 / Pay date . 15 OCT 04 

FURNITURE BRANDS INTL INC COM .1250 95000 0.00 0.00 950.00 Received this period 
7,600000 

CUSIP. 360921100 Ex date . 05 FEB 04 / Pay date* 27 FEB 04 

GABELLI AST MGMT INC CL A .0200 6600 0.00 0.00 66 .00 Received this period 
3,300.000 

CUSIP. 36239Y102 Ex date- 13 SEP 04 / Pay date. 30 SEP 04 

GABELLI AST MGMT INC CL A 1 .0000 3,300.00 0.00 0.00 3,300.00 Received this period 
3,300.000 

CUSIP. 36239Y102 Ex date: 10 NOV 04 Pay date: 30 NOV 04 

GABELLI AST MGMT INC CL A .1200 144.96 000 0.00 144 96 Received this period 
3,300.000 

CUSIP. 36239Y102 Ex date 14 JUN 04 Pay date : 30 JUN 04 

GABELLI AST MGMT INC CL A .1200 251 .04 000 0.00 251.04 Received this period 
3,300.000 

CUSIP 36239Y102 Ex date . 14 JUN 04 Pay date 30 JUN 04 
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GABELLI AST MGMT INC CL A .0200 66.00 0.00 0.00 66 .00 Received this period 
3,300.000 

CUSIP : 36239YI02 Ex date, 10 DEC 04 Pay date: 28 DEC 04 

GTR BAY BANCORP COM .1425 741 .00 0.00 000 741 .00 Received this period 
5,200000 

CUSIP, 391648102 Ex date : 01 APR 04 Pay date. 15 APR 04 

GTR BAY BANCORP COM .1350 715 .50 000 0.00 715 .50 Received this period 
5,300 .000 

CUSIP 391648102 Ex date* 29 DEC 03 Pay date 15 JAN 04 

HANMI FINL CORP COM .1000 57000 000 0.00 570.00 Received this period 
5,700 .000 

CUSIP 410495105 Ex date : 30 SEP 04 / Pay date 18 OCT 04 

HANMI FINL CORP COM 1000 56000 000 0.00 560.00 Received this period 
5,600 .000 

CUSIP 410495105 Ex date- 29 JUN 04 / Pay date 15 JUL 04 

HCC INS HLDGS INC COM 0750 330 .00 0 .00 000 330 00 Received this period 
4,400.000 

CUSIP: 404132102 Ex date, 30 MAR 04 Pay date 14 APR 04 

HCC INS HLDGS INC COM .0750 262.50 000 000 262 .50 Received this period 
3,500.000 

CUSIP 404132102 Ex date: 30 JUN 04 Pay date 16 JUL 04 

HEALTHCARE RLTY TR 6450 2,064.00 0 .00 000 2,064 .00 Received this period 
0000 

CUSIP. 421946104 Ex date 10 NOV 04 Pay date . 02 DEC 04 

HEALTHCARE RLTY TR .6400 2,04800 000 0 .00 2,048 .00 Received this period 
0 .000 

CUSIP' 421946104 Ex date : 12 AUG 04 Pay date : 02 SEP 04 

IDEX CORP COM .1200 52800 000 0 .00 528 .00 Received this period 
4,400.000 

CUSIP, 45167RI04 Ex date . 13 OCT 04 Pay date . 29 OCT 04 

KAYDON CORP COM .1200 31200 0 .00 0 .00 312 .00 Received this period 
2,600000 

CUSIP : 486587108 Ex date 10 JUN 04 / Pay date. 06 JUL 04 

KELLWOOD CO COM .1600 560.00 0 .00 0 .00 560 .00 Received this period 
3,500000 

CUSIP 488044108 Ex date . 10 JUN 04 / Pay date. 25 JUN 04 
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KELLWOOD CO COM .1600 560.00 0.00 0.00 560.00 Received this period 

3,500000 
CUSIP. 488044108 Ex date : 11 MAR 04 Pay date: 26 MAR 04 

LEGG MASON INC COM .1500 285.00 0.00 000 285.00 Received this period 
1,900.000 

CUSIP: 524901105 Ex date . 04 JUN 04 Pay date 06 JUL 04 

LEGG MASON INC COM .1500 28500 000 0.00 285.00 Received this period 
1,900000 

CUSIP 524901105 Ex date 02 MAR 04 Pay date : 05 APR 04 

LEGG MASON INC COM .1500 28500 0.00 000 285.00 Received this period 
1,900.000 

CUSIP. 524901105 Ex date . 08 DEC 03 Pay date. 05 JAN 04 

LEGG MASON INC COM .1500 427.50 000 000 427.50 Received this period 
2,850.000 

CUSIP: 524901105 Ex date . 05 OCT 04 Pay date . 25 OCT 04 

M D C HLDGS INC COM .1250 250.00 000 000 250 00 Received this period 
2,000.000 

CUSIP. 552676108 Ex date . 09 FEB 04 Pay date 26 FEB 04 

MCCLATCHY CO CL A 
- 
1200 216.00 0.00 0.00 216.00 Received this period 

1,800000 
CUSIP. 579489105 Ex date. 15 MAR 04 Pay date* 01 APR 04 

MCCLATCHY CO CL A .1300 234.00 000 000 234.00 Received this period 
1,800.000 

CUSIP 579489105 Ex date, 13 SEP 04 Pay date 01 OCT 04 

MCCLATCHY CO CL A .1100 19800 000 0.00 198.00 Received this period 
1,800.000 

CUSIP 579489105 Ex date 15 DEC 03 Pay date* 02 JAN 04 

MCCLATCHY CO CL A .1200 21600 000 0.00 216.00 Received this period 
1,800000 

CUSIP 579489105 Ex date 14 JUN 04 / Pay date, 01 JUL 04 

MENTOR CORP COM .1700 816.00 000 000 816.00 Received this period 
4,800.000 

CUSIP. 587188103 Ex date. 28 SEP 04 / Pay date, 21 OCT 04 

MENTOR CORP COM .1500 72000 0.00 0.00 720.00 Received this period 
4,800000 

CUSIP: 587188103 Ex date 29 MAR 04 / Pay date 21 APR 04 
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MENTOR CORP COM .1500 720.00 0.00 000 720 .00 Received this period 

4,800.000 
CUSIP: 587188103 Ex date. 28 JUN 04 Pay date 21 JUL 04 

NAUTILUS GROUP INC COM .1000 800.00 0.00 0.00 800.00 Received this period 
8,000.000 

CUSIP: 6391OB102 Ex date . 18 AUG 04 Pay date . 10 SEP 04 

NAUTILUS GROUP INC COM .1000 800.00 0.00 0.00 800.00 Received this period 
8,000.000 

CUSIP. 6391OB102 Ex date, 17 NOV 04 Pay date* 10 DEC 04 

OVERNITE CORP COM .0400 248.00 000 0.00 248.00 Received this period 
6,200,000 

CUSIP 690322102 Ex date* 25 MAY 04 Pay date . 17 JUN 04 

OVERNITE CORP COM 0400 24800 0.00 0.00 248 00 Received this period 
6,200,000 

CUSIP: 690322102 Ex date : 23 FEB 04 Pay date 17 MAR 04 

PAN PAC RETAIL PPTYS INC COM 5384 1,464.75 0.00 0.00 1,464.75 Received this period 
2,700.000 

CUSIP: 698061-104 Ex dale . 23 NOV 04 Pay date . 15 DEC 04 

PAN PAC RETAIL PPTYS INC COM 5425 1,464.75 0.00 0.00 1,464.75 Received this period 
2,200.000 

CUSIP. 698061-104 Ex date . 25 AUG 04 Pay date . 15 SEP 04 

PATTERSON-UTI ENERGY INC COM 0200 18400 0.00 0.00 184.00 Received this period 
9,200000 

CUSIP, 703481101 Ex date: 10 NOV 04 Pay date : 01 DEC 04 

PATTERSON-UTI ENERGY INC COM .0400 18400 000 0.00 184.00 Received this period 
4,600.000 

CUSIP: 703481 101 Ex date- 13 MAY 04 Pay date- 02 JUN 04 

PATTERSON-UTI ENERGY INC COM 0200 18400 0.00 0.00 184.00 Received this period 
9,200000 

CUSIP- 703481 101 Ex date 12 AUG 04 Pay date 01 SEP 04 

PEABODY ENERGY CORP COM COM STK 1500 690.00 0.00 0.00 690.00 Received this period 
4,600.000 

CUSIP 704549104 Ex date, 01 NOV 04 / Pay date . 24 NOV 04 

PEABODY ENERGY CORP COM COM STK .1250 57500 0.00 0.00 575 00 Received this period 
4,600.000 

CUSIP- 704549104 Ex date. 02 AUG 04 / Pay date: 25 AUG 04 
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PEABODY ENERGY CORP COM COM STK .1250 575.00 0.00 0.00 575.00 Received this period 
4,600.000 

CUSIP: 704549104 Ex date- 06 FEB 04 / Pay date: 03 MAR 04 

PEABODY ENERGY CORP COM COM STK 1250 575.00 000 0.00 575.00 Received this pedod 
4,600000 

CUSIP 704549104 Ex date, 03 MAY 04 / Pay date . 26 MAY 04 

PENN VA CORP COM .1125 461 .25 0.00 0.00 461 .25 Received this period 
4,100000 

CUSIP: 707882106 Ex date* 09 AUG 04 / Pay date. 01 SEP 04 

PENN VA CORP COM .1125 461 25 0.00 0.00 461 25 Received this period 
4,100000 

CUSIP: 707882106 Ex date* 08 NOV 04 / Pay date. 24 NOV 04 

PEP BOYS-MANNY MOE & JACK COM 0675 71550 0.00 000 715.50 Received this period 
10,600 .000 

CUSIP- 713278109 Ex date 06 OCT 04 1 Pay date . 25 OCT 04 

PEP BOYS-MANNY MOE & JACK COM 0675 20250 0.00 0.00 202.50 Received this period 
3,000.000 

CUSIP: 713278109 Ex date* 08 JUL 04 1 Pay date . 26 JUL 04 

PIER I IMPORTS INC COM .0800 49600 000 0.00 496.00 Received this period 
6,200000 

CUSIP: 720279108 Ex date 02 FEB 04 / Pay date, 18 FEB 04 

PLATINUM UNDERWRITERS HLDGS INC COM .0800 40000 000 0.00 400.00 Received this period 
USDO 01 5,000.000 
CUSIP. G7127P100 Ex date 18 MAR 04 / Pay date : 31 MAR 04 

PLATINUM UNDERWRITERS HLDGS INC COM .0800 400.00 0.00 0.00 400.00 Received this period 

USDO 01 5,000.000 
CUSIP- G7127P100 Ex date : 27 MAY 04 / Pay date 30 JUN 04 

POLO RALPH LAUREN CORP CL A 0500 23500 000 0.00 235.00 Received this period 
4,700.000 

CUSIP: 731572103 Ex date. 23 DEC 03 Pay date : 09 JAN 04 

POLO RALPH LAUREN CORP CL A 0500 19000 000 0.00 190.00 Received this period 
3,800.000 

CUSIP. 731572103 Ex date : 29 SEP 04 Pay date: 15 OCT 04 

POLO RALPH LAUREN CORP CL A .0500 235.00 0.00 0.00 235 00 Received this period 
4,700.000 

CUSIP. 731572103 Ex date: 31 MAR 04 Pay date : 16 APR 04 
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POLO RALPH LAUREN CORP CL A 0500 235 .00 000 0.00 235 00 Received this period 
4,700 .000 

CUSIP: 731572103 Ex date : 30 JUN 04 Pay date : 16 JUL 04 

QUANEX CORP COM .1700 289 .00 0 .00 0.00 289 .00 Received this period 
1,700000 

CUSIP: 747620102 Ex date . 14 JUN 04 Pay date : 30 JUN 04 

ROPER INDS INC NEW COM .0963 134 .75 0.00 0.00 134 .75 Received this period 
1,600.000 

CUSIP, 776696106 Ex date . 14 JUL 04 Pay date, 30 JUL 04 

ROPER INDS INC NEW COM .0963 250 .25 0.00 0.00 250 .25 Received this period 
2,600000 

CUSIP- 776696106 Ex date . 13 OCT 04 Pay date : 29 OCT 04 

ROPER INDS INC NEW COM 0963 1925 0.00 0.00 19.25 Received this period 
1,600.000 

CUSIP. 776696106 Ex date: 14 JUL 04 Pay date, 30 JUL 04 

RUBY TUESDAY INC COM 0225 65.25 0.00 0.00 65.25 Received this period 
2,900.000 

CUSIP. 781182100 Ex date: 21 JAN 04 Pay date: 06 FEB 04 

RYLAND GROUP INC COM .1000 16000 0.00 0.00 160 .00 Received this period 
1,600.000 

CUSIP. 783764103 Ex date. 13 JAN 04 1 Pay date, 30 JAN 04 

S W BANCORPORATION TEX INC COM .0300 162.00 000 000 162 .00 Received this period 
5,400 .000 

CUSIP : 84476R109 Ex date: 01 DEC 04 / Pay date 15 DEC 04 

S W BANCORPORATION TEX INC COM .0600 162.00 0.00 0.00 162 .00 Received this period 
2,700 .000 

CUSI P' 84476R1 09 Ex date . 27 MAY 04 / Pay date . 15 JUN 04 

S W BANCORPORATION TEX INC COM .0300 162.00 0.00 0.00 162 .00 Received this period 
5,400000 

CUSIP . 84476R109 Ex date 30 AUG 04 / Pay date 15 SEP 04 

SKYWEST INC COM .0300 234.00 0.00 0.00 234.00 Received this period 
7,800000 

CUSIP : 830879102 Ex date, 29 MAR 04 / Pay date : 09 APR 04 

SKYWEST INC COM .0300 225.00 000 0 .00 225.00 Received this period 
7,500000 

CUSIP . 830879102 Ex date . 28 JUN 04 / Pay date. 09 JUL 04 
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SMITH A 0 CORP COM .1500 585.00 000 0.00 585.00 Received this period 
3,900000 

CUSIP, 831865209 Ex date* 28 JAN 04 1 Pay date 17 FEB 04 

STD PAC CORP NEW COM .0800 28000 000 0.00 280.00 Received this period 
3,200.000 

CUSIP . 85375C101 Ex date* 17 AUG 04 / Pay date 26 AUG 04 

STD PAC CORP NEW COM .0800 22400 000 0.00 224.00 Received this period 
2,800000 

CUSIP 85375C101 Ex date, 11 MAY 04 / Pay date : 27 MAY 04 

STD PAC CORP NEW COM .0800 22400 000 000 224.00 Received this period 
2,800000 

CUSIP- 85375C101 Ex date* 10 FEB 04 / Pay date . 26 FEB 04 

STD PAC CORP NEW COM .0800 328.00 000 0.00 328.00 Received this period 
4.100.000 

CUSIP. 85375C101 Ex date : 09 NOV 04 1 Pay date 26 NOV 04 

STEEL DYNAMICS INC COM 0750 307.50 0.00 0.00 307.50 Received this period 
4.100000 

CUSIP. 858119100 Ex date- 28 SEP 04 Pay date: 12 OCT 04 

STEEL DYNAMICS INC COM .0750 442.50 0.00 0.00 442.50 Received this period 
5.900.000 

CUSIP* 858119100 Ex date: 22 JUL 04 Pay date . 13 AUG 04 

SUPERIOR INDS INTL INC COM .1375 385.00 0.00 0.00 385.00 Received this period 
2,800.000 

CUSIP: 868168105 Ex date: 07 JAN 04 Pay date: 23 JAN 04 

TALBOTS INC COM .1000 230.00 0.00 0.00 230.00 Received this period 
2,300.000 

CUSIP- 874161102 Ex date- 04 MAR 04 Pay date : 22 MAR 04 

TEKTRONIX INC COM 0400 30400 0.00 0.00 304.00 Received this period 
7,600000 

CUSIP, 879131100 Ex date, 07 JAN 04 1 Pay date: 26 JAN 04 

TEKTRONIX INC COM .0400 148.00 000 0.00 148.00 Received this period 
3,700.000 

CUSIP, 879131100 Ex date- 06 APR 04 / Pay date: 26 APR 04 

TIMKEN CO COM .1300 858.00 0.00 0.00 858.00 Received this period 
6,600000 

CUSIP. 887389104 Ex date. 16 AUG 04 / Pay date . 08 SEP 04 
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TIMKEN CO COM .1300 819 .00 0 .00 0.00 819 .00 Received this period 
6,300 .000 

CUSIP . 887389104 Ex date . 17 NOV 04 Pay date : 07 DEC 04 

TIMKEN CO COM .1300 85800 0 .00 0.00 858 .00 Received this period 
6,600 .000 

CUSIP 887389104 Ex date . 19 MAY 04 Pay date, 02 JUN 04 

TIMKEN CO COM .1300 52000 000 0.00 520 00 Received this period 
1,800.000 

CUSIP 887389104 Ex date 18 FEB 04 Pay date 02 MAR 04 

TRINITY IND INC COM .0600 22200 000 000 222 .00 Received this period 
3,700.000 

CUSIP : 896522109 Ex date. 13 JUL 04 Pay date . 30 JUL 04 

URSTADT BIDDLE PPTYS INC CL A 2150 2,12850 000 000 2,128 50 Received this period 
0,000 

CUSIP. 917286205 Ex date, 31 DEC 03 Pay date . 16 JAN 04 

URSTADT BIDDLE PPTYS INC CL A 2150 2,128.50 0 .00 000 2,128 50 Received this period 
0000 

CUSIP: 917286205 Ex date, 28 SEP 04 1 Pay date : 15 OCT 04 

URSTADT BIDDLE PPTYS INC CL A .2150 2,12850 000 0 .00 2,128 .50 Received this period 
0000 

CUSIP 917286205 Ex date 29 MAR 04 Pay date, 16 APR 04 

URSTADT BIDDLE PPTYS INC CL A 2150 2,12850 000 0 .00 2,128 .50 Received this period 
0000 

CUSIP. 917286205 Ex date 28 JUN 04 Pay date 16 JUL 04 

WABTEC CORP COM .0100 6500 000 0 .00 65 00 Received this period 
6,500000 

CUSIP . 929740108 Ex date 10 NOV 04 Pay date : 30 NOV 04 

WABTEC CORP COM .0100 4500 000 000 45 00 Received this period 
4,500 .000 

CUSIP : 929740108 Ex date, 12 MAY 04 Pay date 28 MAY 04 

WABTEC CORP COM .0100 6500 000 0 .00 65.00 Received this period 
6,500 .000 

CUSIP . 929740108 Ex date. 13 AUG 04 Pay date, 31 AUG 04 

WALTER INDS INC COM .0300 294 .00 0.00 0 .00 294.00 Received this period 
9,800000 

CUSIP . 933170105 Ex date 11 MAY 04 Pay date . 11 JUN 04 
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WALTER INDS INC COM 0300 294.00 0.00 000 294.00 Received this period 

9,800000 
CUSI P. M1 7Q1 05 Ex date 11 AUG 04 / Pay date 13 SEP 04 

WALTER INDS INC COM 0400 34400 0.00 0.00 344.00 Received this period 
8,600.000 

CUSIP: 93317Q105 Ex date: 09 NOV 04 / Pay date, 10 DEC 04 

WINNEBAGO INDS INC COM .1000 29000 0.00 0.00 290 00 Received this period 
2,900.000 

CUSIP. 974637100 Ex date : 03 DEC 03 / Pay date. 05 JAN 04 

WINNEBAGO INDS INC COM .0700 294.00 0.00 0.00 294.00 Received this period 
4,200.000 

CUSIP, 974637100 Ex date. 01 SEP 04 / Pay date, 04 OCT 04 

XTO ENERGY INC COM .0100 8500 000 0.00 85.00 Received this period 
8,500000 

CUSIP: 98385X106 Ex date . 29 MAR 04 / Pay date, 15 APR 04 

XTO ENERGY INC COM .0100 6800 0.00 0.00 68 .00 Received this period 
6,800000 

CUSIP. 98385X106 Ex date : 29 DEC 03 / Pay date: 15 JAN 04 

Total common stock 6,466.50 0.00 0.00 6,466.50 Receivable last period 
20,106 .50 0.00 0.00 20,106 .50 Receivable this period 
79,444 .90 0.00 0.00 79,444 .90 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

Total equities 6,466.50 0.00 0.00 6,466.50 Receivable last period 
20,106 .50 0.00 0.00 20,106 .50 Receivable this period 
78,065.75 0.00 0.00 78,065.75 Received this period 

0.00 0.00 0.00 0 .00 Broker commissions recaptured 
0.00 0.00 0.00 0 .00 Tax recoverable last period 
0.00 0.00 0.00 0 .00 Tax recoverable this period 
0.00 0.00 0.00 0 .00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

91,705 .75 U.UU 7.0 91,705.75 Lamed income 



' T7-7'rr"`7rT7-77 -77M,-7-71 .1 71 
LliVirlun1wri 1'0"S n '0' o Name- 

'Acc 
FREEI)OwFORUM -HOOVER "ACC'6nt 

1 JAN 04 - 31 DEC :04 

Page 220 of 231 
+ Income & Expense Detail - Base Currency 

United States - USD 
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .6989 267.01 0.00 0.00 267.01 Receivable last period 
PORTFOLIO 0.000 
CUSIP: 665278107 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 18090 2,927.71 000 000 2,927.71 Receivable this period 
PORTFOLIO 0.000 
CUSIP. 665278107 

MF13 NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 233.14 0.00 000 233.14 Received this period 
PORTFOLIO 610,217940 
CUSIP: 665278107 Ex date 27 FEB 04 / Pay date . 01 MAR 04 

MF13 NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 29819 0.00 0.00 298.19 Received this period 
PORTFOLIO 962,088.190 
CUSIP. 665278107 Ex date, 28 MAY 04 / Pay date . 01 JUN 04 

MF13 NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 390.45 000 0.00 390.45 Received this period 
PORTFOLIO 216,391 .440 
CUSIP. 665278107 Ex clate* 29 OCT 04 / Pay date. 01 NOV 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 203.29 000 0.00 203.29 Received this period 
PORTFOLIO 441,795.110 
CUSIP 665278107 Ex clate- 30 JAN 04 / Pay date 02 FEB 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 267.01 0.00 000 267.01 Received this period 
PORTFOLIO 514,373490 
CUSIP, 665278107 Ex date . 31 DEC 03 / Pay clate- 02 JAN 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 24359 0.00 000 243.59 Received this period 
PORTFOLIO 358,266.150 
CUSIP. 665278107 Ex date : 30 JUN 04 / Pay date : 01 JUL 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 19820 000 000 198.20 Received this period 
PORTFOLIO 351,941290 
CUSIP. 665278107 Ex date* 31 MAR 04 / Pay date, 01 APR 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 431.03 000 0.00 431.03 Received this period 
PORTFOLIO 411,888900 
CUSIP 665278107 Ex date : 30 SEP 04 / Pay date : 01 OCT 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 563.97 000 0.00 563.97 Received this period 
PORTFOLIO 766,270770 
CUSIP: 665278107 Ex date : 30 JUL 04 / Pay date. 02 AUG 04 

Generated by Northem Trust from reviewed periodic data on 25 Jan 05 Northern Trust 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 

Short term Investment funds 
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MFI3 NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 24692 0.00 0.00 246.92 Received this period 
PORTFOLIO 101,117500 
CUSIP: 665278107 Ex date . 30 NOV 04 / Pay date : 01 DEC 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 204.10 0.00 0.00 204.10 Received this period 
PORTFOLIO 153,590.120 
CUSIP. 665278107 Ex date 30 APR 04 / Pay date, 03 MAY 04 

MF13 NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 853.20 0.00 0.00 853.20 Received this period 
PORTFOLIO 509,017050 
CUSIP 665278107 Ex date- 31 AUG 04 / Pay date, 01 SEP 04 

SHORT TERM INTEREST ADJUSTMENT 4716 1 .84 000 0.00 1 .84 Received this period 

CUSIP. 824999AA4 EX date . 06 JAN 04 / Pay date : 06 JAN 04 
0.000 

Total short term Investment funds 267.01 0.00 0.00 267.01 Receivable last period 
2,927.71 0.00 0.00 2,927.71 Receivable this period 
4,134.93 0.00 0.00 4,134.93 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

UjUbAij U.Uu u.uu b, 19b.tiu tarnea income 

Total cash and cash equIvalents 267.01 0.00 0.00 267.01 Receivable last period 
2,927.71 0.00 0.00 2,927.71 Receivable this period 
4,134.93 0.00 0.00 4,134.93 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

b,79b.bj 0.00 U.UU b,/9b.bJ tarnecl income 
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Total Income 6,733 .51 0 .00 0.00 6,733 .51 Receivable last period 
23,034 .21 0 .00 0.00 23,034.21 Receivable this period 
82,200 .68 0 .00 0100 82,200.68 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0 .00 0.00 Tax recoverable last period 
000 0.00 0.00 0.00 Tax recoverable this period 
0 :00 0.00 0 .00 0 .00 Tax reclaims received 
0 .00 0.00 0 .00 0.00 Income purchased this period 
0 .00 0.00 0 .00 0.00 Income so d this period 

98,5011 .38 0.00 0.00 98,501 .38 Earned Income 

Expense 

Cash and cash equivalents 

Currency 

United States - USD 
PAID HOOVER CAPITAL MANAGEMENT LLC .0000 34,67000 000 000 34,670.00 Paid this period 
INVESTMENT MANAGEMENT FOR SERVICES 0.000 
RENDERED 10-1-2003 TO 12-31-2003 
Value date. 06 FES 04 / Entry date . 06 FEB 04 

PAID HOOVER CAPITAL MANAGEMENT LLC .0000 37,22247 0.00 0 .00 37,222 .47 Paid this period 
REPRESENTING INVESTMENT MANAGEMENT FOR 0.000 
SERVICES RENDERED FIRST QUARTER 2004 
Value date 28 APR 04 / Entry date: 28 APR 04 

PAID HOOVER CAPITAL MANAGEMENT LLC FEE .0000 36,72087 0.00 0.00 36,720 .87 Paid this period 
FOR SERVICES RENDERED 3RD QUARTER 2004 0000 
Value date . 01 NOV 04 / Entry date : 01 NOV 04 

PAID HOOVER CAPITAL MANAGEMENT LLC RE. 0000 38,679,35 0.00 0.00 38,679 .35 Paid this period 
MANAGEMENT FEE FOR SERVICES RENDERED2ND 0000 
QUARTER 2004 
Value date 03 AUG 04 / Entry date . 03 AUG 04 
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Income & Expense Detail - Base Currency Page 223 of 231 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Expense 
Cash and cash equivalents 

Total currency 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 147,292 .69 0.00 0.00 - 147,292 .69Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0 .00 0.00 0.00 Tax recoverable last period 
0.00 0 .00 0.00 0.00 Tax recoverable this period 
0.00 0 .00 0.00 0.00 Tax reclaims received 
0.00 0 .00 0 .00 0.00 Income purchased this period 
0.00 0 .00 0.00 0.00 Income sold this period 

147,292 .69 u.UU u .uU 141,292.69Expenses recognized 

Total cash and cash equivalents 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

147,292 .69 0.00 0 .00 147,292 .69Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0 .00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0 .00 0.00 Income sold this period 

141,292 .69 0.00 U.UU 147,292.69Lxpenses recognized 

Total expense 0.00 0 .00 0 .00 0.00 Payable last period 
0 .00 0 .00 0 .00 0.00 Payable this period 

147,292.69 0 .00 0 .00 147,292 .69 Paid this period 
0.00 0 .00 0 .00 0.00 Broker commissions recaptured 
0.00 0 .00 0 .00 0.00 Tax recoverable last period 
0.00 0 .00 0 .00 0.00 Tax recoverable this period 
0.00 0 .00 0.00 0.00 Tax reclaims received 
0.00 0 .00 0 .00 0.00 Income purchased this period 
0.00 0 .00 0.00 0.00 Income sold this period 



Total 00 6,815, 611 .72 'G.DO . . . . . :I 
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Funding & Disbursement Summary 
Transaction amount Realized gain/loss 

Page 224 of 231 

Transaction type Receipts DIsbursements Market value Cost Cost on gajn/loss Market Translation Total 

Security Deliveries 000 000 000 0.00 0.00 000 0.00 0.00 
0.00 

Jnterportfolio Transfers In 6,815,861.72 0.00 0.00 000 6,815,861 .72 0.00 0.00 0.00 
0.00 



Value date Realized gain/loss EntrV date Security description I Asset ID Transaction description Market value Cost Transaction amount Market Translation Tota 

10 Dec 04 UNITED STATES DOLLARS 0 .00 0 .00 6,814,076 .29 000 000 0 .00 
10 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-13763, 
*FREEDOM FORUM -RICE HALL-SL TRANSFER CASH 
PER CLIENT DIRECTION 

16 Dec 04 UNITED STATES DOLLARS 0 .00 000 1,78543 0.00 0 .00 000 
16 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-13763, 
*FREEDOM FORUM -RICE HALL-SL TRANSFER FUNDS 
PER CLIENT DIRECTION 

Total interportfollo transfers In 0 .00 0 .00 6,815,861 .72 0.00 0.00 0.00 

7 77 
- t : ~ 0. U0 tal N . 
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Funding & Disbursement Detail Page 225 of 231 

Security Deliveries 
Value date 
Entry dat Security description Transaction amount Realized gainAoss 
Asset ID Transaction description Market value Cost Cost on gairi/loss Market Translation Total 

13 Jan 03 ALEXANDRIA REAL ESTATE EQUITIES INC COM 000 000 0.00 0 .00 000 0.00 
2 Feb 04 Shares/PAR. .000 0.00 
CUSIP 015271109 SECTION 1250 DIVIDEND FROM ALEXANDRIA REAL 

ESTATE EQUITIES INC COM 

11 Apr 03 ALEXANDRI A REAL ESTATE EQUITIES INC COM 000 000 000 0 .00 0 .00 0 .00 
2 Feb 04 Shares/PAR .000 0.00 
CUSIP 015271109 SECTION 1250 DIVIDEND FROM ALEXANDRIA REAL 

ESTATE EQUITIES INC COM 

14 Jul 03 ALEXANDRIA REAL ESTATE EQUITIES INC COM 000 0.00 000 0 .00 0 .00 0 .00 
2 Feb 04 Shares/PAR 000 0.00 
CUSIP 015271109 SECTION 1250 DIVIDEND FROM ALEXANDRIA REAL 

ESTATE EQUITIES INC COM 

15 Oct 03 ALEXANDRIA REAL ESTATE EQUITIES INC COM 000 0.00 0.00 0 .00 000 0 .00 
2 Feb 04 Shares/PAR : .000 0.00 
CUSIP 015271109 SECTION 1250 DIVIDEND FROM ALEXANDRIA REAL 

ESTATE EQUITIES INC COM 

Total security deliveries 0 .00 0 .00 0.00 0.00 0.00 0.00 
0.00 

Interportfolio Transfers In 



14 Jul 03 ALEXANDRIA REAL ESTATE 0 00 CAPITAL GAIN DIVIDEND FROM 000 0.00 2523 
EQUITIES INC COM CUSIP ALEXANDRIA REAL ESTATE 0 .00 0 .00 
015271109 EQUITIES INC COM 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Capital Change Detail Page 226 of 231 

Original security clescriotionlAsset 11) 
Realized galn/loss 

Original Payment Resulting security clescriotion/Asset ID Resulting Market 
Ex date Shares cost Change description Amount Shares cost Translation 

Equities 

United States 

13 Jan 03 ALEXANDRIA REAL ESTATE 0.00 CAPITAL GAIN DIVIDEND FROM 000 000 23 .80 
EQUITIES INC COM CUSIP ALEXANDRIA REAL ESTATE 0 .00 0 .00 
015271109 EQUITIES INC COM 

13 Jan 03 ALEXANDRIA REAL ESTATE 0.00 $0 50 A SHARE ON 2,8DO SHARES 000 0 .00 000 
EQUITIES INC COM CUSIP EX DATE 12-31-02, RECORD DATE - 42 .00 0 .00 
015271109 01-03-03 

28 Mar 03 ALEXANDRIA REAL ESTATE 0 00 SD 53 A SHARE ON 2,80D SHARES 0 .00 0 .00 0 .00 
EQUITIES INC COM CUSIP EX DATE 03-28-03, RECORD DATE - 44 .52 0 .00 
015271109 04-01-03 

11 Apr 03 ALEXANDRIA REAL ESTATE 0 00 CAPITAL GAIN DIVIDEND FROM 0.00 0.00 2523 
EQUITIES INC COM CUSIP ALEXANDF31A REAL ESTATE 0 .00 0.00 
015271109 EQUITIES INC COM 

15 Apr 03 SL GREEN RLTY CORP COM STK 0.00 20% CAPITAL GAINS DIVIDENDS 0 .00 0.00 151 .77 
CUSIP 78"OX101 FROM SL GREEN RLTY CORP COM 0.00 0 .00 

STK 

15Apr03 SIL GREEN RLTY CORP COM STK 0 00 CAPITAL GAIN DIVIDEND FROM SL 000 0 .00 39 .06 
CUSIP 7844OX101 GREEN RLTY CORP COM STK 0.00 0 .00 

I Jul 03 ALEXANDRIA REAL ESTATE 0 .00 $0 53 A SHARE ON 2,800 SHARES 000 0 .00 0.00 
EQUITIES INC COM CUSIP EX DATE 07-01-03, RECORD DATE - 44 .52 0.00 
015271109 07-03-03 



IS Mar 04 XTO ENERGY INC COM CUSIP 0 .00 RECEIVED 1,700 00 SHARES AS A 0.00 000 0 .00 
98385XI06 STOCK SPLIT OF 1 ADDITIONAL XTO ENERGY INC COM CUSIP 9838SX1 06 000 0 .00 
6,800 ODO SHARE(S) FOR EACH 4 SHARE(S) 8,500000 

HELD PAYABLE TO HOLDERS OF 
RECORD 03-03-04, EX DATE 
03-18-04 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 
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Capital Change Detail Page 227 of 231 

Realized gain/loss 

Fri I 
nal security descrintion/Asset 1D Original Payment Resulting security descrigtion/Asset ID Resulting Market 

---'L 
;, 

Ex date She, cost Change description Amount Shares cost Translation 

Equities 
United States 

13 Aug 03 PLUM CREEK TIMBER CO INC COM 0 00 $0 35 A SHARE ON 4,300 SHARES 0.00 0.00 0.00 
CUSIP 729251108 EX DATE 08-13-03, RECORD DATE - 417 .60 0 .00 

08-15-03 

29 Aug 03 PLUM CREEK TIMBER CO INC COM 0 00 CAPITAL GAIN DIVIDEND FROM 000 0 .00 1,087 .40 
CUSIP 729251108 PLUM CREEK TIMBER CO INC COM 0.00 0.00 

29 Sep 03 ALEXANDRIA REAL ESTATE 0 00 $0 56 A SHARE ON 2 .800 SHARES 000 0,00 0.00 
EQUITIES INC COM CUSIP EX DATE 09-2M3, RECORD DATE - 47 .04 0.00 
015271109 10-01-03 

15 Oct 03 ALEXANDRIA REAL ESTATE 0.00 CAPITAL GAIN DIVIDEND FROM 000 0.00 26.66 
EQUITIES INC COM CUSIP ALEXANDRIA REAL ESTATE 0.00 0 .00 
015271109 EQUITIES INC COM 

4 Mar 04 M D C HUDGS INC COM CUSIP 0 .00 RECEIVED 200 00 SHARES AS A 0 .00 0 .00 0 .00 
552676108 10% STOCK DIVIDEND PAYABLE TO M D C HLDGS INC COM CUSIP 552676108 0.00 0 .00 
2 .000000 HOLDERS OF RECORD 03-0&-04, EX 2,200000 

DATE 03-04-04 

16 Mar 04 ACTIVISION INC NEW COM NEW 000 RECEIVED 1,650 00 SHARES AS A 0.00 0 .00 0.00 
CUSfP 004930202 STOCK SPLIT OF I ADDITIONAL ACTIVISION INC NEW COM NEW CUSIP 000 0.00 
3 .300000 SHARE(S) FOR EACH 2 SHARE(S) 004930202 

HELD PAYABLE TO HOLDERS OF 4,950000 
RECORD 02-23-04. EX DATE 
03-16-04 



19 May 04 LAUREATE ED INC COM CUSIP 0 00 MEMORANDUM TO RECORD THAT THE 0 .00 0.00 0.00 
518613104 SECURITY NAME HAS BEEN CHANGED LAUREATE ED INC COM CUSIP 518613104 69,650.00 0.00 

FROM #REORGISYLVAN LEARNING 5 .000000 
SYSTEMS INC N/C LAUREATE EDUC 
INC #2008188 EFF 5/17/04 
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Page Z8 of 231 Capital Change Detail 
Original security descrigbon/Asset ID Original 

Ex date Shares 
Payment Resulting security ~escriotion/Asset ID 

Realized gain/ioss 

cost Change description Amount Shares 
Resulting Market 

cost Translation 

Equities 

United States 

24 Mar 04 CORINTHIAN COLLEGES INC COM 000 RECEIVED 2,400 00 SHARES AS A 0.00 0.00 000 
STK CUSIP 218868107 STOCK SPLIT OF I ADDITIONAL CORINTHIAN COLLEGES INC COM STK CUSIP 0.00 0 .00 
2,400000 SHARE(S) FOR EACH 1 SHARE(S) 218868107 

HELD PAYABLE TO HOLDERS OF 4,800000 
RECORD 03-04-04, EX DATE 
03-24-04 

19 Apr 04 HIBBETT SPORTING GOODS INC COM 000 RECEIVED 3,525 00 SHARES AS A 0 .00 0.00 0 .00 
CUSIP 428565105 STOCK SPLIT OF I ADDITIONAL HIBBETT SPORTING GOODS INC COM CLISIP. 0 .00 0 .00 
7 .050000 SHARE(S) FOR EACH 2 SHARE(S) 428565105 

HELD PAYABLE TO HOLDERS OF 10,575000 
RECORD 04-01-04, EX DATE 
04-19-134 

20 Apr 04 UTD NAT FOODS INC COM CUSIP 000 RECEIVED 3,100 00 SHARES AS A 0.00 0.00 0.00 
911163103 STOCK SPLIT OF I ADDITIONAL UTD NAT FOODS INC COM CUSIP 911163103 0.00 0.00 
3,100000 SHARE(S) FOR EACH I SHARE(S) 6,200000 

HELD PAYABLE TO HOLDERS OF 
RECORD 03-29-04, EX DATE 
D4-2a-04 

19 May 04 #REORG/SYLVAN LEARNING SYSTEMS 0.00 MEMORANDUM TO RECORD THAT THE 0.00 0 .00 0 .00 
INC NIC LAUREATE EDUC INC SECURITY NAME HAS BEEN CHANGED #REORGISYLVAN LEARNING SYSTEMS INC NIC - 69,650 .00 0 .00 
#2008188 EFF 5/17104 CUSIP TO LAUREATE ED INC COM LAUREATE EDUC INC #2008188 EFF 5/17/04 
671399101 CUSIP 871399101 

-5 .000000 



19 Jul 04 IMMUCOR INC COM STK CUSIP 000 RECEIVED 2,450 00 SHARES AS A 0 .00 000 0 .00 
452526106 STOCK SPLIT OF I ADDITIONAL IMMUCOR INC COM STK CUSIP 452526106 0.00 0 .00 
4,900000 SHARE(S) FOR EACH 2 SHARE(S) 7,350000 

HELD PAYABLE TO HOLDERS OF 
RECORD 06-30-04, EX DATE 
07-19-04 
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Page 229 of 231 Capital Change Detail 
Original security description/Asset ID Original 

Realized gain/loss 

Ex date Shares 
Payment Resulting security description/Asset ID Resulting Market 

cost Change description Amount Shares cost Translation 

Equities 

United States 

2 Jun 04 EON LABS INC COM CUSIP 000 RECEIVED 2.500 00 SHARES AS A 0 .00 000 000 
29412E100 STOCK SPLIT OF 1 ADDITIONAL EON LABS INC COM CUSIP 29412E100 000 0.00 
2,500000 SHARE(S) FOR EACH 1 SHARE(S) 5,000000 

HELD PAYABLE TO HOLDERS OF 
RECORD 05-17-04, EX DATE 
06-02-04 

I Jul 04 PATTERSON-UTI ENERGY INC COM 0 .00 RECEIVED 4,600 00 SHARES AS A 0.00 000 0.00 
CUSIP 703481101 STOCK SPLIT OF 1 ADDITIONAL PATTERSON-UTI ENERGY INC COM CUSIP 0.00 0 .00 
4,600000 SHARE(S) FOR EACH 1 SHARE(S) 703481101 

HELD PAYABLE TO HOLDERS OF 9,200000 
RECORD 06-14-04, EX DATE 
07-01-04 

1 Jul 04 QUICKSILVER RES INC COM 000 RECEIVED 3,200 00 SHARES AS A 0 .00 000 000 
CUSIP 74837R104 STOCK SPLIT OF 1 ADDITIONAL QUICKSILVER RES INC COM CUSIP 0 .00 0 .00 
3,200000 SHARE(S) FOR EACH 1 SHARE(S) 74837RIO-4 

HELD PAYABLE TO HOLDERS OF 6,400000 
RECORD 06-15-G4, EX DATE 
07-01-04 

16 Jul 04 S W BANCORPORATION TEX INC COM 000 RECEIVED 2,700 00 SHARES AS A 0 .00 000 0.00 
CUSIP 84476PI109 STOCK SPLIT OF I ADDITIONAL S W BANCORPORATION TEX INC COM CUSIP 000 000 
2.700000 SHARE(S) FOR EACH I SHARE(S) S4476R109 

HELD PAYABLE TO HOLDERS OF 5,400000 
RECORD 07-01-04, EX DATE 
07-16-04 



21 Dec 04 AUTODESK INC COM CUSIP 0.00 RECEIVED 3,900 00 SHARES AS A 0 .00 0.00 0 .00 
052769106 STOCK SPLIT OF I ADDITIONAL AUTODESK INC COM CUSIP. 052769106 000 0.00 
3,900000 SHARE(S) FOR EACH 1 SHARE(S) 7,800000 

HELD PAYABLE TO HOLDERS OF 
RECORD 12-06-04, EX DATE 
12-21-04 
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Page 230 of 231 Capital Change Detail 
Realized gainAoss 

Orloinal security description/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 
Ex date Shares cost Change description Amount Shares cost Translation 

Equities 
United States 

27 Sep 04 LEGG MASON INC COM CUSIP 000 RECEIVED 950 00 SHARES AS A 0.00 0.00 000 
524901105 STOCK SPLIT OF I ADDITIONAL LEGG MASON INC COM CUSIP . 524901105 0 .00 0 .00 
1 .900000 SHARE(S) FOR EACH 2 SHARE(S) 2,850000 

HELD PAYABLE TO HOLDERS OF 
RECORD 09-08-04, EX DATE 
09-27-0.4 

15 Nov 04 BARNES & NOBLE INC COM 000 TO REFLECT ALLOCATION OF COST 000 0 .00 000 
CUSIP 067774109 TO GAMESTOP CORP COM CL B COM - 33,115.92 0.00 

CL B RESULT OF A SPIN-OFF 
HOLDERS OF RECORD 11/02/04 EX 
DATE 11/15/04 

18 Nov 04 GAMESTOP CORP COM CL B COM CL 0 .00 RECEIVED 1,572 04 SHARES AS A 0 .00 0.00 0 .00 
B CUSIP 36466R200 RESULT OF A SPIN-OFF OF GAMESTOP CORP COM CL B COM CL B CUSIP 33,115.92 0 .00 

0 4248762320 SHARES OF 36466R200 
GAMESTOP CORP COM CL B COM CL 1,572040 
B FOR EACH I SHARE(S) OF 
BARNES & NOBLE INC COM HELD ON 

14 Dec 04 IMMUCOR INC COM STK CUSIP 0 .00 RECEIVED 2 .475 00 SHARES AS A 0.00 0.00 0.00 
452526106 STOCK SPLIT OF I ADDITIONAL IMMUCOR INC COM STK CUSIP 452526106 0 .00 000 
4,950000 SHARE(S) FOR EACH 2 SHARE(S) 7,425000 

HELD PAYABLE TO HOLDERS OF 
RECORD 11-22-04, EX DATE 
12-14-04 

14 Dec 04 IMMUCOR INC COM STK CUSIP 0 00 RECEIVED 1 .000 00 SHARES AS A 0 .00 0 .00 000 
452526106 RESULT OF A 3 FOR 2 STOCK IMMUCOR INC COM STK CUSIP 452526106 000 0.00 

SPLIT FROM BROKER 19 R/D 1 .000000 
11/22(04 
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Capital Change Detail Page 231 of 231 

Orlainal security description/Asset ID 
Realized gain/loss 

Original Payment Resultina security description/Asset ID Resulting Market 
Ex date Shares cost Change description Amount Shares cost Translation 

Equities 

United States 

Total United States 0.00 0.00 - 595.68 1,379.15 
0.00 

Total Equities 0.00 0.00 - 595.68 1,379.15 
0.00 

Total "w- . . . . . . . T . 
0.0a . . . . . . . . 

Total Payme I c me, 
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Page 1 of 229 * Change in Book and Market Value 
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Cost Market value For more information 

Opening balance 10,714,031 .15 13,620,669 .37 

Interportfolio transfers in 5,974,934 22 5,974,934.22 See funding & disbursement summary 

Security receipts 669,549.88 840.927.50 See funding & disbursement summary 

Total receipts 6,644.484.10 6,815,861.72 See funding & disbursement summary 

Interportfolio transfers out 6,685.75 6.685.75 See funding & disbursement summary 

Total disbursements 6,68575 6,68575 See funding & disbursement summary 

Income received 107,802.10 107.802.10 See income & expense summary, cash activity detail 

Expenses paid - 120,357.29 120,35729 See Income & expense summary 

Unrealized gain/loss change 000 108,832.74 See asset summary 

Unrealized gain/loss on security movements 000 171,377.62 See funding & disbursement summary 

Realized gain/loss 2,446,480 04 2,446,480 04 See realized gain/loss summary 

Accrued income change 4,582.76 4,58276 See income & expense summary 

Return of capital - 5,514.27 - 5,514.27 See capital change detail 

Closing balance 19,784,822 .84 22,800,293.80 



7`! 0 . U0 e"n Account'numb 13766, 
AccountiName, *FREEDOM FOR U, M -BATTER Y-SL, 

I JAh 04 31 DEC' 0' 4 

* Change in Cash Value Page 2 of 229 

Market value Cost For more information 

Opening balance 190,851 .13 190,851 .13 

Interportfolio transfers in 5,974,934.22 5,974,934.22 See funding & disbursement summary 

Total receipts 5,974,934 22 5,974.934 .22 See funding & disbursement summary 

Interportfolio transfers out 6,68575 6,685.75 See funding & disbursement summary 

Total disbursements 6,68575 6,68575 See funding & disbursement summary 

Income received 108,82731 108,827.31 See Income & expense summary, cash activity detail 

Expenses paid - 120,35729 120,35729 See income & expense summary 

Securities bought - 27,874,818 63 - 27,874,818 63 See investment transaction summary 

Securities sold 22,214,934 70 22,214,934 70 See investment transaction summary 

Closing balance 487,68569 487,685.69 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 



Total Cost Incl . Accruals 19,784,822.84 
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Account Name *FREEDOW FORLIM'SATTgRY-PL; 

2004 

Asset Summary Page 3 of 229 

Accrued 
Unrealized gain/loss 

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

Equities 
Common stock 
Bermuda - USD 000 116,57100 122,85696 6,28596 0.00 6,28596 116,571 .00 0511% 

Canada - USD 000 121,404.00 123,85315 2,449.15 0.00 2,449.15 121,40400 0532% 

Puerto Rico - USID 123.72 410,547.90 214,25708 196,290.82 0.00 196,290.82 410,671.62 1.801% 

United States - USD 11,05382 21,622,810 .42 18,794,895 17 2,827,915 25 0.00 2,827,915.25 21,633,864.24 94.884% 

Total common stock 11,177 .54 22,271,333 .32 19,255,862 .36 3,015,470.96 0.00 3,015,470.96 22,282,510 .86 97.729% 

Total equities 11,177 .S4 22,271,333 .32 19,255,862 .36 3,015,470.96 0.00 3,015,470.96 22,262,510 .86 97.729% 

Cash and Cash Equivalents 

Short term investment funds 
Short Term Investment Funds 2,225.73 487,68569 487,68569 0.00 000 0.00 489,911 .42 2.149% 

Total short term Investment funds 2,225.73 487,685.69 487,685.69 0.00 0.00 0.00 489,911.42 2.149% 

Total cash and cash equivalents 2,225.73 487,685.69 487,685.69 0.00 0.00 0.00 489,911.42 2.149% 

Adjustments To Cash 
Pending trade sales 
Pending trade sales 000 27,871 52 27,871 52 000 000 000 27,871 .52 0.122% 

Total pending trade sales 0.00 27,871 .52 27,871 .52 0.00 0.00 0.00 27,871 .52 0.122% 

Total adjustments to cash 0.00 27,871 .52 27,871 .52 0.00 0.00 0.00 27,871 .52 0.122% 

Total Unrealized Gains 3,090,480.66 

Total Unrealized Losses 75,009 .70 

Total '113,40'3 .27 22,786,896 .~i ij 1,419 5 3,015,470.96 m 09.000~,~ 



#REORG/PTEK HLDGS INC N/C TO SEC #2011208 EFF 1/04/05 CUSIP 69366M104 
6,55000 107100000 0.00 70,15050 56,362 .94 13,787.56 0.00 13,787.56 

AARON RENTS INC CL B CUSIP'0025352011 
6,25000 250000000 57.20 156,250.00 128,64561 27,604.39 000 27.604 .39 

ABMINDSINCCOM CUSIP'0009571100 
11,100.00 197200000 000 218,892.00 199,257.22 19,634.78 0.00 19,634 .78 

ACE CASH EXPRESS INC COM CUSIP: 004403101 
1,40000 296600000 000 41,52400 37,800.00 3,724.00 0.00 3,724.00 
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Bermuda - USD 

CHIPMOS TECHNOLOGIES BERMUDA COM STK USID001 CUSIP G211OR106 
18,30000 6.3700000 000 116,57100 122,856.96 6,285.96 0.00 6,285.96 

Total LISD 0.00 116.571 .00 122,856.96 6,285.96 0.00 6,285.96 

Total Bermuda 0.00 116,571 .00 122,856.96 6,285.96 0.00 6,285.96 

Canada - USD 

QLT INC COM STK CUSIP' 746927102 
7,55000 160800000 0.00 121,404.00 123,853.15 2,449.15 0.00 2,449.15 

Total LISD 0.00 121,404.00 123,853.15 2,449.15 0.00 2,449.15 

Total Canada 0.00 121,404.00 123,853.15 2,449.15 0.00 2,449.15 

Puerto Rico - USD 

R&G FINL CORP CL B CUSIP. 749136107 
2,25000 38.8800000 000 87,48000 33,187 .95 54,29205 000 54,292 .05 

W HLDG CO INC COM CUSIP. 929251106 
6,75000 233988000 123.72 157,941.90 118,39861 39,54329 0.00 39,543 .29 

1ST BANCORP P R COM CUSIP. 318672102 
2,60000 635100000 0.00 165,12600 62,670.52 102,45548 0.00 102,455.48 

Total USD 123.72 410.54790 214,257.08 196,290.82 0.00 196,290.82 

Total Puerto Rico 123.72 410,547.90 214,257.08 196,290.82 0.00 196,290.82 

United States - USD 



ACUITY BRANDS NC COM CUSIP. 00508Y102 
if 3,750.00 31 8000000 000 119,25000 51,673.91 67,576 .09 0.00 67,576 .09 

AGCO CORP COM CUSIP 001084102 
16,050 .00 21 8900000 000 351,334.50 352,00555 - 671 .05 0.00 - 671.05 

AMER GREETINGS CORP CL A COM CUSIP 
' 
026375105 

10,13300 253500000 000 256,87155 228,394.27 28,477.28 000 28,477 .28 

AMERN EAGLE OUTFITTERS INC NEW COM CUSIP.0255312106 
4,400.00 47.1000000 26400 207,24000 147,049.09 60,190 .91 0.00 60,190.91 

AMERNRETCORPCOM CUSIP.028913101 
8,75000 11 .7900000 0.00 103,162.50 71,945.61 31,216 .89 0.00 31,216.89 

AR BEST CORP DEL COM CUSIP. 040790107 
2,00000 448900000 000 89,78000 68,110.20 21,669 .80 0.00 21,66980 

ARGOSY GAMING CO COM CUSIP. 040228108 
3,00000 467000000 000 140,10000 132,193.02 7,90698 0.00 7,90698 

ARMOR HLDGS INC COM CUSIP 042260109 
5,15000 47.0200000 0.00 242,153.00 219,717.83 22,435.17 0.00 22,435 .17 

AVIALL INC NEW COM CUSIP 05366B102 
3,40000 229700000 000 78,098 .00 68,31994 9,778.06 000 9,778.06 

BALDORELECCOCOM CUSIP.057741100 
4,85000 275300000 51000 133,52050 122,41310 11,107 .40 0.00 11,107.40 

BEAZER HOMES USA INC COM CUSIP 075560105 
2,15000 1462100000 0.00 314,35150 243,86206 70,489 .44 0.00 70,489.44 

BEVERLY ENTERPRISES INC COM STK CUSIP. 087851309 
25,750.00 9 1500000 0.00 235,612.50 196,46541 39,14709 000 39,147 .09 

BIOMED RLTY TR INC COM COM CUSIP: 09063H107 
3,00000 222100000 81000 66,63000 53,90192 12,728 .08 000 12,728 .08 

BK HAW CORP COM CUSIP 062540109 
2,55000 507400000 0.00 129,38700 98 .322.97 31 .064 .03 0.00 31,06403 

BRIGGS & STRATTON CORP CAP CUSIP. 109043109 
2,90000 41 5800000 34850 120,58200 102,973.73 17,608.27 0.00 17,608.27 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

7, 7 7 1"", 
Ir W,37e5 I 
TTERYSL~, 1~!iAccount Name *FREEDOM FORUM,-BA 

31 DEC 2004 

Asset Detail - Base CuiTency 
---Unrealized gain/loss 

Page 5 of 229 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Equities 

Common stock 



BRINKS CO COM STK CUSIP: 109696104 
5,70000 39.5200000 000 225,26400 193,066.36 32,197.64 0.00 32,197 .64 

CACI INTL INC CL A CUSIP 127190304 
4,55000 681300000 0.00 309,991 .50 293,09434 16,897 .16 000 16,897 .16 

CAL DIVE INTL INC COM CUSIP: 127914109 
6,25000 407500000 000 254,68750 198,568.14 56,119 .36 0.00 56,119.36 

CAPITOL BANCORP LTD COM CUSIP* 14056DI05 
3,15000 352200000 0.00 110,94300 89,464.70 21,478 .30 0.00 21,478.30 

CASCADECORPCOM CUSIP.147195101 
3,850.00 39.9500000 46200 153,80750 134,668.04 19,13946 000 19,139 .46 

CATHAY GENERAL BANCORP INC COM CUSIP 149150104 
4,90000 375000000 000 183,75000 167,331.37 16,41863 000 16,41863 

CEC ENTMT INC COM CUSIP. 125137109 
2,20000 399700000 000 87,934 .00 72,331 .93 15,602 .07 000 15,60207 

CHARMING SHOPPES INC COM CUSIP. 161133103 
16,80000 9.3700000 000 157,416.00 134,867.08 22,548 .92 000 22,54892 

CIMAREX ENERGY CO COM CUSIP. 171798101 
12,40000 379000000 000 469,96000 423,857.90 46,10210 0.00 46,102.10 

COML CAP BANCORP INC COM CUSIP: 20162LI05 
7,850.00 231800000 000 181,96300 174,234.79 7,72821 000 7,72821 

CONMED CORP COM CUSIP 207410101 
5,850.00 284200000 000 166,25700 134.75745 31,499.55 000 31,49955 

CONVERGYS CORP COM CUSIP 212485106 
15,50000 14 .9900000 0.00 232,34500 214,253.81 18,091 .19 0.00 18,091 .19 

CROWN HLDGS INC COM CUSIP 228368106 
10,95000 13.7400000 000 150,45300 109,93690 40,51610 0.00 40,516 .10 

CYBEROPTICS CORP COM CUSIP: 232517102 
3,40000 148700000 000 50,558 .00 46,24487 4,313.13 000 4.313.13 

CYTEC IND COM CUSIP. 232820100 
2,55000 51 .4200000 0.00 131,12100 120,182.13 10,93887 0.00 10,93887 
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FIRST HORIZON PHARMACEUTICAL CORP DEL COM COM CUSIP 32051 K106 
12,400.00 228900000 000 283,83600 229,550.20 54,285 .80 000 54,28580 

FREMONT GEN CORP COM CUSIP 357288109 
300.00 251800000 21 00 7,55400 4,82544 2,72856 000 2,72856 

GA GULF CORP COM PAR $0 01 CUSIP. 373200203 
400.00 498000000 9600 19,92000 19,200.72 71928 0.00 71928 
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DADE BEHRING HLDGS INC COM CUSIP. 23342,1206 

4 
. 
55000 560000000 0.00 254,800.00 216,76078 38,039.22 0.00 38,039 .22 

DAVE & BUSTERS INC COM CUSIP. 23833N104 
3,60000 202000000 000 72,720 .00 57,01079 15,709.21 0.00 15,709 .21 

DENDRITE INTL INC COM CUSIP: 248239105 
5 

, 
40000 194000000 000 104,760.00 78,651 .00 26,109 .00 0.00 26,109 .00 

DIODES INC COM CUSIP: 254543101 
950.00 22.6300000 000 21,49850 11,810 .40 9,68810 0.00 9,688.10 

DOMINOS PIZZA INC COM CUSIP. 25754A201 
10, 

1 
3500 178000000 000 180,40300 151,461 56 28,941 .44 0.00 28,941 .44 

EARTHLINK INC COM STK CUSIP 270321102 
18 

, 
80000 11 5200000 000 216,57600 192,05063 24,525.37 0.00 24,525.37 

EFUNDS CORP COM COM STK ISIN# US28224R1014 CUSIP: 28224R101 
3,35000 24.0100000 000 80,43350 53,634.10 26,799.40 000 26,799.40 

EL PASO ELEC CO COM NEW CUSIP. 283677854 
8,250.00 189400000 0.00 156,25500 139,296.91 16,958.09 0.00 16,95809 

ELECTRONICS FOR IMAGING INC COM CUSIP. 286082102 
6,10000 174100000 0.00 106,201 .00 108.088.85 - 1,887.85 0.00 - 1,887.85 

ENDURANCE SPECIALTY HOLDINGS LTD COM USD1 CUSIP: G30397106 
3,50000 342000000 000 119,70000 103,348.49 16,351 .51 0.00 16,351 .51 

ENERGEN CORP COM CUSIP 29265N108 
5,15000 589500000 0.00 303,592.50 273,232.98 30,359 .52 0.00 30 .359 .52 

ESSEX PPTY TA REIT CUSIP: 297178105 
2,000.00 838000000 1,58000 167,60000 164,49824 3,10176 000 3,10176 



HSTN EXPL CO COM CUSIP 442120101 
25000 563100000 000 14,077.50 11,920 .14 2,15736 0.00 2.157.36 

IDEXX LABS INC CUSIP'45168D104 
1,200.00 545900000 000 65,50800 43,051 49 22,45651 000 22,45651 

JACUZZI BRANDS INC COM CUSIP 469865109 
12,30000 8.7000000 0.00 107,010.00 97,189 .61 9,820.39 000 9,820.39 

JAKKS PAC INC COM CUSIP 47012E106 
6,40000 22.1100000 000 141,50400 124,257.93 17,246.07 0.00 17,246 .07 

JOURNAL COMMUNICATIONS INC COM CUSIP. 481130102 
11,450.00 180700000 000 206,90150 206,793.64 107.86 0.00 107.86 

KEANE INC COM CUSIP 486665102 
4,80000 147000000 000 70,56000 72,45468 1,89468 0.00 1,894.68 

KELLWOOD CO COM CUSIP 488044108 
4,150.00 34.5000000 0.00 143,17500 133,469.88 9,705.12 000 9,705.12 

KOS PHARMACEUTICALS INC COM CUSIP, 500648100 
4,15000 37.6400000 000 156,20600 168,70786 12,501 .86 0.00 12,501 .86 
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GARDNER DENVER INC COM CUSIP: 365558105 

4,15000 362900000 000 150,603.50 120.296 .65 30,306.85 0.00 30 .306.85 

GENESCO INC COM CUSIP. 371532102 
6,10000 31 .1400000 000 189,95400 149,812.81 40,141 .19 0.00 40,141 .19 

GEVITY HR INC COM STK CUSIP. 374393106 
4,90000 205600000 0.00 100,74400 87,274.46 13,46954 000 13,469 .64 

GIANT INDS INC COM CUSIP 374508109 
15000 265100000 0.00 3,976.50 2,80534 1,171 .16 0.00 1,171 .16 

GIBRALTAR INDS INC COM CUSIP 374689107 
2,20000 236200000 110.00 51,964 .00 51,26992 69408 0.00 694.08 

GLOBAL IMAGING SYS INC COM CUSIP. 37934A100 
1,80000 395000000 0.00 71,100.00 34,08575 37,014 .25 000 37,014 .25 

HANMI FINL CORP COM CUSIP. 410495105 
85000 35.9400000 8500 30,54900 27,078 .06 3,47094 0.00 3,47094 



LATTICE SEMICONDUCTOR CORP COM CUSIP: 518415104 
23,90000 57000000 000 136,230.00 129,108.74 7,121 .26 0.00 7,121 .26 

LTC PPTYS INC COM CUSIP 502175102 
5,150.00 199100000 0.00 102,53650 98,101 .73 4,434.77 0.00 4.434 .77 

M / I HOMES INC CUSIP. 55305BI01 
3,55000 551100000 8875 195,640.50 172,028.31 23,612 .19 0.00 23,612 .19 

MAGELLAN MIDSTREAM PARTNERS LP COM UNIT REPSTG LTD PARTNER INT CUSIP' 559080106 
2,700.00 58.6700000 0.00 158,40900 156,46507 1,943.93 0.00 1,943.93 

MB FINL INC NEW COM CUSIP: 55264U108 
3,050.00 42.1500000 000 128,55750 116,45855 12,098 .95 0.00 12,098.95 

MEN S WEARHOUSE INC COMMOM CUSIP: 587118100 
4,20000 31 

. 
9600000 000 134,232.00 124,62497 9,607.03 0.00 9.607.03 

MERITAGE HOMES CORP COM CUSIP:59001A102 
2,15000 1127000000 0.00 242,305.00 167,768.57 74,536 .43 0.00 74,536.43 

MICROS SYS INC COM CUSIP' 594901100 
2,150.00 78.0600000 000 167,829.00 110,682.60 57,146.40 0.00 67,146 .40 

MODINE MFG CO COM CUSIP. 607828100 
7,95000 33.7700000 000 268,471.50 249,76309 18,708.41 0.00 18,708 .41 

MTS SYS CORP COM CUSIP. 553777103 
4,70000 338100000 376.00 158,907.00 126,65394 32,253.06 000 32,253 .06 

MYRIAD GENETICS INC COM CUSIP. 62855,1104 
6,25000 225100000 0.00 140,68750 137,343.33 3,344.17 000 3,344.17 

NATIONWIDE FINL SVCS INC CLACOM CUSIP:638612101 
2,400.00 38.2300000 43200 91,75200 86,012 .82 5,739.18 0.00 5,739.18 

NATL FINL PARTNERS CORP COM CUSIP. 63607P208 
3,00000 388000000 36000 116,40000 102,784.80 13,61520 0.00 13,61520 

NCI BLDG SYS INC COM CUSIP. 628852105 
3,20000 375000000 000 120,000.00 102,799.11 17,200 .89 0.00 17,200.89 

NEW CENTY FINL CORP MD COM CUSIP-6435EV108 
4,90000 639100000 0.00 313,15900 182.116 .47 131,042 53 0.00 131,042.53 
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OFFSHORE LOGISTICS INC COM CUSIP. 676255102 
6,700.00 32.4700000 000 217,54900 213,359.73 4,189.27 0.00 4,189.27 

OH CAS CORP COM CUSIP. 677240103 
15,25000 232100000 000 353,95250 266,382.67 87,569 .83 000 87,569 .83 

OIL STS INTL INC COM ISIN US6780261052 CUSIP. 678026105 
7,85000 192900000 0.00 151,42650 149,17201 2,25449 0.00 2.254.49 

OM GROUP INC CUSIP. 670872100 
7,30000 32.4200000 000 236,66600 221 .92686 14,739 .14 0.00 14,739.14 

OPT CARE INC COM CUSIP. 683948103 
7,85000 17.1900000 000 134,94150 118,66889 16,27261 0.00 16,272.61 

ORBITAL SCI CORP COM CUSIP: 685564106 
5,90000 118300000 0.00 69,79700 75,965 .55 - 6,16855 0.00 - 6,168.55 

OREGON STL MLS INC COM CUSIP. 686079104 
8,10000 202900000 0.00 164,34900 135,551 .68 28,797.32 000 28.797.32 

OVERSEAS SHIPHOLDING GROUP INC COM CUSIP: 690368105 
3,150.00 55.2000000 000 173,880.00 154,542.34 19,337.66 0.00 19,337.66 

PACIFIC CAP BANCORP NEW COM CUSIP.69404P101 
1,98300 339900000 000 67,402.17 49,21590 18,18627 0.00 18,186 .27 

PAREXEL INTL CORP COM CUSIP. 699462107 
9,55000 203000000 0.00 193,865.00 195,091.70 1,226.70 0.00 - 1,226.70 

PAXAR CORP COM CUSIP 704227107 
4,60000 221700000 000 101,982.00 88,193 .10 13,78890 0.00 13,788 .90 

PENN-AMER GROUP INC COM CUSIP: 707247102 
4,60000 15.1000000 000 69,460 .00 68,65520 804.80 0.00 804.80 

PERFORMANCE FOOD GROUP CO COM CUSIP. 713755106 
6,25000 26,9100000 000 168,18750 163,069.48 5,118.02 000 5,118.02 

PHOTRONICS INC COM CUSIP. 719405102 
9,250.00 165000000 0.00 152,62500 167,129.17 - 14,504.17 0.00 - 14,504 .17 

PLAINS EXPL & PRODTN CO COM CUSIP: 726505100 
13,55100 26.0000000 0.00 352,32600 234,96980 117,356.20 0.00 117,356.20 
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POLYCOM INC COM CUSIP'73172K104 
6,000 

. 
00 23,3200000 0.00 139,92000 124,03026 15 .88974 0.00 15,889 .74 

PROGRESS SOFTWARE CORP COM CUSIP' 743312100 
3,70000 233500000 000 86,39500 72,697 .37 13 .697 .63 0.00 13,697 .63 

RALCORP HLDGS INC NEW COM CUSIP. 751028101 
2,050.00 41 9300000 000 85,95650 78,50846 7,448.04 0.00 7,448.04 

RAYOVAC CORP COM CUSIP. 755081106 
6,85000 305600000 000 209.336 .00 196,071 .69 13,26431 000 13,264 .31 

REDWOOD TR INC COM CUSIP. 758075402 
1,850.00 620900000 1,23950 114,86650 106,12731 8,739.19 0.00 8,739.19 

RELIANCE STL & ALUM CO COM CUSIP 759509102 
5,250.00 38.9600000 259.00 204,54000 204,473.74 66.26 000 66.26 

RES-CARE INC CUSIP 760943100 
10,25000 15.2200000 0.00 156,005.00 138,858.14 17,14686 0.00 17,14686 

RESPIRONICS INC COM CUSIP 761230101 
2,40000 543600000 000 130,46400 81,59181 48 .872 .19 000 48,872 .19 

ROFIN SINAR TECHNOLOGIES INC COM CUSIP 775043102 
2,80000 424500000 0.00 118,86000 94,72581 24,13419 0.00 24,134 .19 

RPM INTL INC CUSIP. 749685103 
7,100.00 19.6600000 000 139,586.00 120,00898 19,577 .02 0.00 19,57702 

RUDDICK CORP COM CUSIP 781258108 
7,55000 21,6900000 58300 163,759.50 151,81556 11,943 .94 000 11,943.94 

S W BANCORPORATION TEX INC COM CUSIP: 84476R109 
11,70000 232900000 0.00 272,49300 252,966.66 19,526 .34 000 19,52634 

SCHNITZER STL INDS INC CL A CUSIP. 806882106 
3,75000 339300000 0.00 127,237.50 118,843.69 8,393.81 0.00 8,393.81 

SELECTIVE INS GROUP INC COM CUSIP. 816300107 
1,400.00 442400000 000 61,93600 54,67520 7,260.80 000 7,26080 

$1 INTL INC COM CUSIP. 78427V102 
1,400.00 307600000 000 43,06400 36,536 .00 6,52800 0.00 6,52800 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Equities 

Common stock 



TEREX CORP NEW COM CUSIP 880779103 
4,20000 476500000 000 200,130.00 144,243.33 55,886.67 000 55,886 .67 

TERRA INDS INC COM CUSIP* 880915103 
7,00000 88800000 000 62,16000 57,835.40 4,32460 0.00 4,32460 

TESORO CORP CUSIP 881609101 
13,25000 31 .8600000 000 422,145.00 333,272.74 88,872 .26 000 88,872.26 

TIMBERLAND CO CL A CUSIP. 887100105 
3,70000 62,6700000 000 231,87900 232,068.32 - 18932 000 - 189.32 

TRAMMELL CROW CO COM CUSIP.8928BRI06 
8,950.00 181100000 000 162,08450 156,441.55 5,64295 000 5,642.95 
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SIERRA HLTH SVCS INC COM CUSIP 826322109 

5,250.00 551100000 000 289,32750 221,071 .12 68,25638 000 68,256.38 

SILGAN HLDGS INC COM CUSIP 827048109 
2,300.00 609600000 0.00 140,20800 76,283 .87 63,924 .13 0.00 63,924 .13 

STD PAC CORP NEWCOM CUSIP:85375C101 
4,15000 64.1400000 0.00 266,181 .00 232,608.62 33,57238 0.00 33,57238 

STERLING FINL CORP COM CUSIP. 859317109 
4,100.00 286700000 0.00 117,54700 114,67700 2,870.00 0.00 2,870.00 

STERLING FINL CORP WASH COM CLISIP'859319105 
3,300.00 392600000 0.00 129,55800 116,48868 13,069 .32 000 13,069 .32 

STEWART ENTERPRISES INC CL A COM CUSIP: 860370105 
18,650 .00 6.9900000 000 130,363.50 138,971.84 - 8,608.34 0.00 8,608.34 

STILLWATER MNG CO COM CUSIP: 86074Q102 
15,50000 11 2600000 0.00 174,530.00 186,058.59 11,528 .59 0.00 11,52859 

SWIFIF TRANSN INC COM CUSIP. 870756103 
7,58000 21.4800000 000 162,818.40 146,28097 16,53743 0.00 16,537.43 

SYBRON DENTAL SPECIALTIES INC COM CUSIP' 871142105 
2,30000 353800000 0.00 81,37400 61,05581 20,318.19 0.00 20 .318 .19 

TECHNECORPCOM CLISIP .878377100 
3,700.00 38.9000000 000 143,93000 115,80484 28,125.16 0.00 28,125 .16 



Total USD 11,053 .82 21 .622,810 .42 18,794,895 .17 2,827,915 .25 0 .00 2,827,915.25 
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Unrealized gainAoss 

Page 13 of 229 

Description/Asset ID, Exchange rate/ Accrued 
Shares/PAR value Local market price incomelexpense Market value Cost Market Translation Total 

Equities 

Common stock 
TSAKOS ENERGY NAV CUSIP G91081_108 

5,40000 357900000 000 193,26600 187,83465 5,431 .35 0.00 5,431 .35 

UICI COM CUSIP, 902737105 
4,00000 339000000 000 135,60000 130,174.56 5,425.44 0.00 5,425.44 

UTD CMNTY BKS INC BLAIRSVILLE GA CDT-CAPSTK CUSIP 90984PI05 
5,55000 269300000 23400 149,461 50 139,845.44 9,61606 0.00 9,61606 

VARIAN INC COM CUSIP 922206107 
4,70000 410100000 0.00 192,747.00 175,02473 17,722 .27 0.00 17,722.27 

VENTAS INC COM CUSIP 92276F100 
7,00000 274100000 2,275.00 191,870.00 185,86888 6,001 .12 000 6,001.12 

VENTIV HLTH INC COM CUSIP 922793104 
5,55000 203200000 0.00 112,77600 93,764 .45 19,011 .55 000 19,01155 

VERITAS DGC INC COM CUSIP 92343P107 
2,90000 224100000 0.00 64,98900 64,18902 799.98 000 799.98 

WAUSAU-MOSINEE PAPER CORP COM CUSIP'943315101 
9,700.00 178600000 000 173,24200 158,361 .49 14,880 .51 0.00 14,880 .51 

WESCO INTL INC COM CUSIP 95082P105 
4,25000 29.6400000 000 125,97000 96,671 .00 29,299 .00 0.00 29,299 .00 

WESTGORPCOM CUSIP'952355105 
3,40000 33.1100000 000 112,57400 95,208.48 17,365.52 0.00 17,36552 

WILSHIRE BANCORP INC COM CUSIP: 97186T108 
5,200.00 165400000 000 86,00800 76,589 .72 9,418.28 000 9.418.28 

WINTRUST FINL CORP COM CUSIP'9765OW108 
4,00000 569600000 000 227,84000 234,933.48 7,093.48 0.00 7,093.48 

WOLVERINE WORLDWIDE INC COM CUSIP'978097103 
8,85000 31 4200000 862.87 278,06700 241,59698 36,47002 000 36,47002 

ZENITH NATL INS CORP COM CUSIP. 989390109 
1,27000 49.8400000 000 63,29680 54,61000 8,686.80 0.00 8,686.80 

1ST REP BK SAN FRAN CAL COM CUSIP: 336158100 
2,300.00 53.0000000 0.00 121,90000 110,35925 11,540 .75 0.00 11,540 .75 



487,685.69 2,225.73 487,685.69 487,685.69 0.00 0.00 0.00 
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Asset Detail - Base Currency 
--Unrealized galn/loss 

Page 14 of 229 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Equities 

Common stock 
Total United States 11,053.82 21,622,810 .42 18,794,895 .17 2,827,915.25 0.00 2,827,915.25 
Total Common Stock 

859,402.00 11,177.54 22,271,333.32 19,255,862 .36 3,015,470.96 0.00 3,015,470.96 

Total Equities 

859,402.00 11,177.54 22,271,333.32 19,255,862 .36 3,015,470.96 0.00 3,015,470.96 

Descriotion/Asset ID Exchange rate/ Accrued 
----Unrealized galn/loss 

Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
USD - UNITED STATES DOLLARS 

1.0000000 2,22573 487,68569 487,685.69 0.00 0.00 0.00 

Total short term investment funds - all currencies 2,225.73 487,685.69 487,685.69 0.00 0.00 0.00 

Total short term investment funds - all countries 2,225.73 487,685.69 487,685.69 0.00 0.00 0.00 

Total Short Term investment Funds 

487,685.69 2,225.73 487,685.69 487,685.69 0.00 0.00 0.00 

Total Cash and Cash Equivalents 



0.00 0.00 27,871 .52 27,871 .52 0.00 0.00 0.00 

~f . . . . . . . . . Total . . . . . . . . . . . . .. .
.
. . . ~ '0 : ',22,786 890 9 W 3,05470.0W' 0.kd 19.67 
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Asset Detail - Base CurTency Page 15 of 229 

Description/Asset ID Exchange rate/ Accrued 
Unrealized gainAoss 

Shares/PAR value ' Local market price income/expense Market value Cost Market Translation Total 

Adjustments To Cash 

Pending trade sales 
USD - UNITED STATES DOLLARS 

1 0000000 000 27,871 .52 27,871 52 0.00 000 0.00 

Total pending trade sales - all currencies 0.00 27,871 .52 27,871 .52 0.00 0.00 0.00 

Total pending trade sales - all countries 0.00 27,871 .52 27,871 .52 0.00 0.00 0.00 

Total Pending trade sales 

0.00 0.00 27,871 .52 27,871 .52 0.00 0.00 0.00 

Total Adjustments To Cash 



No Data To Report 
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Page 16 of 229 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 
Amortization/Accretion Realized 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 



Equities 

Common stock 22,182,090 12 .000 - 19,736,635 29 2,445,454.83 0.00 2,445,454 83 

Total equities 22,182,090 .12 .000 19,736,635 .29 2,445,454.83 0.00 2,445,454.83 

Total sales 22,182,090 .12 .000 19,736,635 .29 2,445,454.83 0.00 2,445,454.83 

Totil .000' . go . :' 5,631,78 . 3 .:31445y45 .83 P. 
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Investment Transaction Summuy Page 17 of 229 

Transaction amount Realized gainAoss 
Assettype Principal Accrued Interest Cost Market Translation Total 

Purchases 
Equities 
Common stock 27,813,870 .61 000 27,813,870 61 000 000 000 

Total equities 27,813,870.61 .000 27,813,870 .61 0.00 0.00 0.00 
Total purchases 27,813,870.61 .000 27,813,870 .61 0.00 0 .00 0.00 

Sales 



Bermuda - USD 
19 Apr 04 CHINA YUCHAI INTL LTD COM 3,100000 62,678 .59 000 62,67859 000 0.00 0.00 
22 Apr 04 CUSIP G21082105 
Settled JEFFERIES & COMPANY / 62 00 20.198900 

20 Apr 04 CHINA YUCHAI INTL LTD COM 1,000000 20,18390 000 20,18390 0.00 0.00 000 
23 Apr 04 CUSIP. G21082105 
Settled BROADCORT CAPITAL CORP / 10 00 20.173900 

18 Nov 04 CHIPMOS TECHNOLOGIES BERMUDA COM STK 2,800000 18,88600 .000 18,886.00 0.00 000 0.00 
23 Nov 04 USDO .01 
Settled CUSIP: G211OR106 6.715000 

LYNCH JONES & RYAN 1 84 00 

29 Nov 04 CHIPMOS TECHNOLOGIES BERMUDA COM STK 2,700000 16,058.52 000 16,058.52 0.00 000 0.00 
2 Dec 04 USDO 01 
Settled CUSIP. G211OR106 5927600 

PULSE TRADING LLC / 54.00 

7 Dec 04 CHIPMOS TECHNOLOGIES BERMUDA COM STK 6,400.000 43,491 .20 000 43,491 .20 0.00 000 0.00 
10 Dec 04 USDO .01 
Settled CUSIP. G211OR106 6.765500 

LYNCH JONES & RYAN / 192 00 

13 Dec 04 CHIPMOS TECHNOLOGIES BERMUDA COM STK 2,800000 19,18812 .000 19,188 .12 000 000 0.00 
16 Dec 04 USDO 01 
SZittled CUSIP: G211OR106 6.842900 

BROADCORT CAPITAL CORP / 28 00 

20 Dec 04 CHIPMOS TECHNOLOGIES BERMUDA COM STK 3,600000 25,233.12 .000 25,23312 0.00 000 0.00 
23 Dec 04 USDO 01 
Settled CUSIP: G211OR106 6979200 

LYNCH JONES & RYAN / 108 00 

Total Bermuda - USD - 205,719 .45 .000 205,719 .45 0.00 0.00 0.00 
British Virgin Islands - USID 

2 Mar 04 NAM TAI ELECTIRS INC COM PAR $0 .01 1,800.000 - 50,657 .94 000 50,65794 000 0.00 000 
5 Mar 04 CUSIP. 629865205 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 28.123300 

3600 

Total British Virgin Islands - USID - 50,657 .94 .000 50,657.94 0.00 0.00 0.00 
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Investment Transaction Detail Page 18 of 229 

Trade date Security description Realized gain/loss 
Settle date Asset ID Shares/PAR Transaction amount 
Trade Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 

Equities 

Common stock 



Canada - USD 
17 Feb 04 AGRIUM INC COM 3,300000 49,227 .75 000 49,227.75 000 0.00 000 
20 Feb 04 CUSIP 008916108 
Settled BEAR, STEARNS, SECURITIES CORP / 66 00 14897500 

24 Mar 04 AGRIUM INC COM 1,600000 21,62448 000 21,624 .48 0.00 0.00 0.00 
29 Mar 04 CUSIP, 008916108 
Settled LYNCH JONES & RYAN / 80 00 13.465300 

12 Jul 04 CP SHIPS LTD COM 4,300.000 74,121 68 000 74,121 .68 000 0.00 0.00 
15 Jul 04 CUSIP, 22409V102 
Settled PRUDENTIAL EQUITY GROUP / 129 00 17207600 

13 Dec 04 OLT INC COM STK 2,250.000 33,61005 .000 33,610 .05 0.00 0.00 0.00 
16 Dec 04 CUSIP: 746927102 
Settled BROADCORT CAPITAL CORP / 22 50 14927800 

2 Feb 04 TELESYSTEM INTL WIRELESS INC COM NEW 1,700.000 22,261 33 .000 22,261 .33 000 000 0.00 
5 Feb 04 CUSIP 879946606 
Settled LYNCH JONES & RYAN / 85 00 13044900 

3 Feb 04 TELESYSTEM INTL WIRELESS INC COM NEW 4,600000 62,02640 000 62,02640 0.00 0100 0.00 
6 Feb 04 CUSIP. 879946606 
Settled WEEDEN AND & CO / 138 00 13.454000 

Total Canada - USD 262,871 .69 .000 262,871 .69 0 .00 0.00 0.00 
United States - USD 
7 Jan 04 #REORG/ALARIS IVIED SYSTEMS CASH MERGER 1,200000 - 18,34764 .000 18,347 .64 0.00 0.00 0.00 
12 Jan 04 EFF 7/6/04 
Settled CUSIP. 011637105 15 .259700 

CREDIT SUISSE FIRST BOSTON CORPORATION 
36.00 

14 Jul 04 #REORG/AMERN MEO SEC GROUP INC CASH 1,300.000 33,57328 .000 33,573 .28 0.00 000 000 
19 Jul 04 MERGER EFF 12/13/04 
Settled CUSIP, 02744P101 25805600 

LEHMAN BROTHERS INC / 26 .00 

15 Jul 04 #REORG/AMERN MEO SEC GROUP INC CASH 1,400.000 36,57500 000 36,57500 0.00 0.00 0.00 
20 Jul 04 MERGER EFF 12/13104 
Settled CUSIP. 02744151011 26075000 

LYNCH JONES & RYAN / 70.00 
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Trade date Security description Realized gain/loss 
Settle date Asset ID Shares/PAR Transaction amount 
Trade Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 

Equities 

Northern Trust 
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Investment Transaction Detail Page 20 of 229 

Trade date Security description 
ge-ttledate Asset ID 
Trade Status Broker/Commission 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

Purchases 

Equities 
18 May 04 #REORG/BELDEN INC STOCK MERGER TO 1,100000 17,66732 .000 17,667.32 000 0.00 0.00 
21 May 04 BELDENCDT INC SEC#2008274 EFF 7/16/04 
Settled CUSIP 077459105 16046200 

UBSIWARBURG SECURITIES LLC NEW YORK\ 
/1650 

15 Oct 04 #REORG/GIBRALTAR STEEL N/C TO GIBRALTER 2,100.000 77,805 .84 000 77,805 .84 0.00 0.00 0.00 
20 Oct 04 INDS INC SEC #201021 0 EF 10/26/04 
Settled CUSIP: 37476FI03 37 .020400 

CANTOR FITZGERALD & CO / 63 00 

3 May 04 #REORG/INTERTAN INC CASH MERGER EFF 300000 4,17570 .000 4,17570 0.00 0.00 0.00 
6 May 04 5/19/04 
Settled CUSIP 461120107 13894000 

GOLDMAN SACHS & COMPANY / 7.50 

26 Jan 04 #REORG/NUEVP ENERGY CO STK MERGER TO 1,100000 30,338.22 .000 30,338.22 000 0.00 0.00 
29 Jan 04 PLAINS EXPIL SEC #2000791 EFF 5/14/04 
Settled CUSIP. 670509108 27570200 

BROADCORT CAPITAL CORP / 11 00 

27 Jan 04 #REORG/NUEVP ENERGY CO STK MERGER TO 900000 24,751 .62 .000 24 .751 62 000 0.00 000 
30 Jan 04 PLAINS EXPL SEC #2000791 EFF 5/14/04 
Settled CUSIP. 670509108 27481800 

J P MORGAN SECURITIES INC / 18 00 

18 Aug 04 AARON RENTS INC CL B 4,200000 79,96086 .000 79,960 .86 000 0.00 000 
23 Aug 04 CUSIP. 002535201 
Settled LYNCH JONES & RYAN / 210.00 18988300 

20 Aug 04 AARON RENTS INC CIL B 200.000 3,966.18 .000 3.966.18 0.00 0.00 0.00 
25 Aug 04 CUSIP. 002535201 
Settled LYNCH JONES & RYAN / 10 00 19.780900 

13 Dec 04 AARON RENTS INC CL B 1,850000 44,71857 000 44,718 .57 000 0.00 0.00 
16 Dec 04 CUSIP 002535201 
Settled BROADCORT CAPITAL CORP / 18 50 24.162200 

13 Dec 04 ABM INDS INC COM 3,300000 68,21298 000 68,21298 0.00 000 0.00 
16 Dec 04 CUSIP 000957100 
Settled BROADCORT CAPITAL CORP / 33 00 20660600 

21 Apr 04 ACE CASH EXPRESS INC COM 1,400000 37,80000 .000 37,80000 0.00 0.00 0.00 
26 Apr 04 CUSIP. 004403101 
Settled THOMAS WEISEL PARTNERS LLC 27.000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25Jan 05 
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Page 21 of 229 * Investment Transaction Detail 

Equities 

1 
5 Jun 04 ADAPTEC INC COM 3,900 .000 29,70084 .000 29,70084 000 0 .00 0.00 
18 Jun 04 CUSIP : 00651FI08 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 7,595600 

78 .00 

8 Jul 04 ADAPTEC INC COM 1,400.000 10,82102 .000 10,821 .02 0.00 000 0.00 
13 Jul 04 CUSIP. 00651FI08 
Settled LYNCH JONES & RYAN / 70 00 7.679300 

29 Jan 04 ADMINISTAFF INC COM 2,200000 37,651 .24 000 37,651 .24 0.00 0.00 0.00 
3 Feb 04 CUSIP: 007094105 
Settled BEAR, STEARNS, SECURITIES CORP / 66 00 17084200 

30 Jan 04 ADMINiSTAFF INC COM 3,100000 52,99915 .000 52,999.15 0.00 0.00 0.00 
4 Feb 04 CUSIP. 007094105 
Settled GOLDMAN SACHS & COMPANY / 77 .50 17071500 

12 Apr 04 ADMINISTAFF INC COM 1,800000 31,99230 .000 31,992 .30 0.00 0.00 0.00 
15 Apr 04 CUSIP 007094105 
Settled WEEDEN AND & CO / 45 00 17748500 

20 Sep 04 ADMINISTAFF INC COM 600000 7,40400 .000 7,404.00 0.00 0.00 0.00 
23 Sep 04 CUSIP. 007094105 
Settled LYNCH JONES & RYAN / 30 00 12290000 

18 Feb 04 ADVANCED ENERGY INDS INC COM 2,900000 69,87086 000 69,870 .86 0.00 0.00 0.00 
23 Feb 04 CUSIP: 007973100 
Settled PRUDENTIAL EQUITY GROUP / 72 .50 24 .068400 

4 Mar 04 ADVANCED ENERGY INDS INC COM 800000 17,83368 000 17,833 .68 0.00 0.00 0.00 
9 Mar 04 CUSIP: 007973100 
Settled BEAR, STEARNS, SECURITIES CORP 16 .00 22272100 

9 Mar 04 ADVANCED ENERGY INDS INC COM 700.000 14,63721 .000 14,637.21 0.00 0.00 0.00 
12 Mar 04 CUSIP 007973100 
Settled WEEDEN AND & CO / 14 00 20890300 

12 Jan 04 AEROPOSTALE COM 700000 20,418.79 .000 20,418.79 000 000 000 
15 Jan 04 CUSIP, 007865108 
Settled MORGAN STANLEY & CO INC. NEW YORK 29.149700 

1400 

1 Dec 04 AGCO CORP COM 6,700.000 148,640.84 000 148,640.84 000 0.00 0.00 
6 Dec 04 CUSIP: 001084102 
Settled WEEDEN AND & CO / 134.00 22.165200 
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Equities 

3 Dec 04 AGCO CORP COM 2,500000 54,45050 .000 54,45050 0 .00 000 0.00 
8 Dec 04 CUSIP. 001084102 
Settled BERNSTEIN, SANFORD C & CO / 50 00 21 .760200 

1 
3 Dec 04 AGCO CORP COM 6,850.000 148,91421 .000 148,914.21 000 0.00 000 

16 Dec 04 CUSIP* 001084102 
Settled BEAR, STEARNS, SECURITIES CORP 137 00 21 719300 

28 Apr 04 AMEDISYS INC COM 2,700000 73,47888 .000 73,478 .88 0.00 000 0.00 
3 May 04 CUSIP. 023436108 
Settled LYNCH JONES & RYAN / 135.00 27.164400 

30 Apr 04 AMEDISYS INC COM 1,400.000 37,735 .32 .000 37,735.32 0.00 0.00 000 
5 May 04 CUSIP: 023436108 
Settled WEEDEN AND & CO / 35 00 26928800 

7 May 04 AMER GREETINGS CORP CL A COM 5,200000 102,52320 .000 102,52320 0.00 0.00 0.00 
12 May 04 CUSIP 026375105 
Settled BEAR, STEARNS, SECURITIES CORP 156 00 19686000 

13 Dec 04 AMER GREETINGS CORP CL A COM 3,000000 82,407.90 000 82,40790 000 0.00 000 
16 Dec 04 CUSIP, 026375105 
Settled LEHMAN BROTHERS INC / 60 .00 27449300 

13 Dec 04 AMER GREETINGS CORP CL A COM 2,400000 66,15912 000 66,159 .12 0.00 0.00 000 
16 Dec 04 CUSIP: 026375105 
Settled LEHMAN BROTHERS INC / 48 00 27.546300 

29 Jun 04 AMERN EAGLE OUTFITTERS INC NEW COM 2,300000 67,59700 .000 67,597.00 0.00 000 0.00 
2 Jul 04 CUSIP, 02553E106 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 29370000 

46.00 

20 Jul 04 AMERN EAGLE OUTFITTERS INC NEW COM 800000 22,60712 .000 22,607.12 000 000 0.00 
23 Jul 04 CUSIP 02553E106 
Settled BROADCORT CAPITAL CORP / 8 00 28.248900 

13 Dec 04 AMERN EAGLE OUTFITTERS INC NEW COM 1,300.000 56,844.97 .000 56,844 .97 000 000 0.00 
16 Dec 04 CUSIP. 02553E106 
Settled BROADCORT CAPITAL CORP / 13 00 43.716900 

15 Oct 04 AMERN RET CORP COM 2,350.000 19,51041 .000 19,510 .41 000 0.00 0.00 
20 Oct 04 CUSIP: 028913101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 8282300 

4700 
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Equities 

1 Nov 04 AMERN RET CORP COM 6,400 .000 52,435 .20 .000 52,43520 000 000 0 .00 
4 Nov 04 CUSIP : 028913101 
Settled PERSHING DIWDONALDSON LUFKIN/JE 8163000 

19200 

29 Mar 04 APPLIED FILMS CORP COM 1,400000 39 .093~04 .000 39,09304 0.00 0.00 000 
1 Apr 04 CUSIP 038197109 
Settled LYNCH JONES & RYAN / 70 00 27.873600 

30 Mar 04 APPLIED FILMS CORP COM 1,500000 41,89230 000 41,892 .30 0.00 0.00 0.00 
2 Apr 04 CUSIP. 038197109 
Settled ADAMS HARKNESS & HILL, INC / 45.00 27898200 

31 Mar 04 APPLIED FILMS CORP COM 800000 22 .163 .84 .000 22,163 .84 0.00 0.00 0.00 
5 Apr 04 CUSIP. 038197109 
Settled ADAMS HARKNESS & HILL, INC / 24 00 27.674800 

6 Aug 04 AR BEST CORP DEL COM 2,000000 68,11020 000 68,110.20 0.00 0.00 0.00 
11 Aug 04 CUSIP 040790107 
Settled LYNCH JONES & RYAN 1100 00 34.005100 

20 Aug 04 AR BEST CORP DEL COM 200000 7,244.00 000 7,244.00 0.00 0.00 0.00 
25 Aug 04 CUSIP- 040790107 
Settled LYNCH JONES & RYAN / 10.00 36.170000 

25 Aug 04 ARBOR RLTY TR INC COM 2,100000 42,94353 .000 42,943 .53 000 000 0.00 
30 Aug 04 CUSIP. 038923108 
Settled INVESTMENT TECHNOLOGY GROUP INC 42 .00 20.429300 

25 Oct 04 ARGOSY GAMING CO COM 1,500000 62,16300 .000 62,16300 000 0.00 0.00 
28 Oct 04 CUSIP 040228108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 41 432000 

15 .00 

30 Nov 04 ARGOSY GAMING CO COM 600000 28,00200 000 28,002 .00 0.00 0.00 0.00 
3 Dec 04 CUSIP. 040228108 
Settled LYNCH JONES & RYAN / 18 00 46.640000 

13 Dec 04 ARGOSY GAMING CO COM 900000 42,028 .02 .000 42,02802 000 0.00 000 
16 Dec 04 CUSIP- 040228108 
Settled BROADCORT CAPITAL CORP / 9 00 46687800 

9 Nov 04 ARMOR HLDGS INC COM 2,400000 97,71024 .000 97,710.24 0.00 0.00 0.00 
15 Nov 04 CUSIP 042260109 
Settled LEHMAN BROTHERS INC / 48 00 40692600 
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23 Nov 04 ARMOR HLDGS INC COM 1,200.000 50,887 .08 .000 50,887 .08 0.00 000 0.00 
29 Nov 04 CUSIP. 042260109 
Settled LYNCH JONES & RYAN / 36.00 42.375900 

13 Dec 04 ARMOR HLDGS INC COM 1,550.000 71 .12051 .000 71,12051 000 000 0.00 
16 Dec 04 CUSIP 042260109 
Settled BROADCORT CAPITAL CORP 15.50 45874200 

9 Mar 04 ARRIS GROUP INC COM 8,100.000 72,337 .86 .000 72,337.86 0.00 0.00 0.00 
12 Mar 04 CUSIP. 042690100 
Settled PRUDENTIAL EQUITY GROUP 243 00 8.900600 

15 Mar 04 ARRIS GROUP INC COM 1,900000 15,82206 .000 15,822.06 000 0.00 0.00 
18 Mar 04 CUSIP. 042690100 
Settled INVESTMENT TECHNOLOGY GROUP INC 28 50 8.312400 

29 Jan 04 ASPECT COMMUNICATIONS INC COM 1,300000 22.39029 000 22,390 .29 0.00 0.00 0.00 
3 Feb 04 CUSIP: 045230102 
Settled THOMAS WEISEL PARTNERS U-C / 39 .00 17.193300 

15 Mar 04 ASPEN TECH INC COM 4,800,000 37,85184 000 37,851 84 000 0.00 0.00 
18 Mar 04 CUSIP: 045327103 
Settled WEEDEN AND & CO 1 144 00 785S800 

18 Mar 04 ASPEN TECH INC COM 2,800000 23,18960 .000 23,18960 000 0.00 000 
23 Mar 04 CUSIP. 045327103 
Settled PRUDENTIAL EQUITY GROUP 56 00 8262000 

18 Mar 04 ASPEN TECH INC COM 1,200.000 9,81000 .000 9,81000 0.00 0.00 0.00 
23 Mar 04 CUSIP. 045327103 
Settled LIQUIDNET INC / 24.00 8.155000 

23 Mar 04 ASPEN TECH INC COM 3,200000 25,567.68 000 25,567.68 000 0.00 0.00 
26 Mar 04 CUSIP. 045327103 
Settled LYNCH JONES & RYAN / 160 00 7.939900 

10 Sep 04 ASPEN TECH INC COM 2,000000 12,722 .20 .000 12,722 .20 000 0.00 0.00 
15 Sep 04 CUSIP. 045327103 
Settled CANTOR FITZGERALD & CO / 40 00 6341100 

15 Oct 04 ATMOS ENERGY CORP COM 6,500000 163,553.00 .000 163,553.00 0.00 0.00 000 
20 Oct 04 CUSIP. 049560105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 25142000 

13000 

23 Jul 04 AVIALL INC NEW COM 3,400000 68.,91994 .000 68,319.94 0.00 0.00 000 
28 Jul 04 CUSIP 0536613102 
Settled WEEDEN AND & CO / 68 00 20074100 
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23 Aug 04 AVID TECH INC COM 2,200000 99,000.66 000 99,000.66 000 0 .00 0 .00 
26 Aug 04 CUSIP . 05367PIOD 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ 44.980300 

44 .00 

8 Jan 04 AVISTA CORP COM ISIN # US05379131070 2,200.000 40,48946 .000 40,489 .46 0.00 000 0.00 
13 Jan 04 CUSIP 05379131107 
Settled LYNCH JONES & RYAN / 110 00 18,354300 

9 Jan 04 AVISTA CORP COM ISIN # US05379BI070 1,600.000 29,136 .96 .000 29,136 .96 0.00 0.00 0.00 
14 Jan 04 CUSIP: 05379B107 
Settled LYNCH JONES & RYAN / 80 .00 18.160600 

4 Mar 04 AVISTA CORP COM [SIN # US05379131070 1,800000 33,17472 000 33,174 .72 0.00 0.00 0.00 
9 Mar 04 CUSIP. 0537913107 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 18410400 

3600 

9 Nov 04 BALDOR ELEC CO COM 3,400.000 82,69310 .000 82,693.10 0.00 0.00 0.00 
15 Nov 04 CUSIP* 057741100 
Settled LEHMAN BROTHERS INC / 68 00 24.301500 

13 Dec 04 BALDOR ELEC CO COM 1,450000 39,72000 000 39.72000 0.00 0.00 0.00 
16 Dec 04 CUSIP. 057741100 
Settled BROADCORT CAPITAL CORP / 14.50 27.383100 

11 Aug 04 BEAZER HOMES USA INC COM 1,100.000 102,592.49 .000 102,592.49 0.00 0.00 0,00 
16 Aug 04 CUSIP: 075560105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 93255900 

1100 

23 Nov 04 BEAZER HOMES USA INC COM 300,000 37,76505 .000 37,765 .05 0.00 0.00 000 
29 Nov 04 CUSIP. 07556Q105 
Settled LYNCH JONES & RYAN / 9.00 125853500 

29 Nov 04 BEAZER HOMES USA INC COM 100000 12,47800 000 12,478.00 000 0.00 0.00 
2 Dec 04 CUSIP: 075560105 
Settled BROADCORT CAPITAL CORP / 1 .00 124.770000 

13 Dec 04 BEAZER HOMES USA INC COM 650,000 91,026 .S2 .000 91 .026 .52 0.00 0.00 0.00 
16 Dec 04 CUSIP: 07556Q105 
Settled BROADCORT CAPITAL CORP / 6 50 140030800 

15 Sep 04 BEL FUSE INC CL B 1,500.000 52,445 .25 .000 52 .44S .25 000 0.00 0.00 
20 Sep 04 CUSIP: 077347300 
Settled LEHMAN BROTHERS INC / 30 00 34943500 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description Realized gain/loss 
Settle date Asset ID Shares/PAR Transaction amount 
Trade Status Broke r/Commission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 



Equities 

1 
3 Oct 04 BEL FUSE INC CIL B 200000 6,337.66 000 6,337 .66 000 0 .00 000 
18 Oct 04 CUSIP . 077347300 
Settled LEHMAN BROTHERS INC / 4 00 31 668300 

28 Apr 04 BEVERLY ENTERPRISES INC COM STK 7,800000 47,32260 .000 47,322.60 000 000 0.00 
3 May 04 CUSIP: 087851309 
Settled LYNCH JONES & RYAN / 390 00 6017000 

21 May 04 BEVERLY ENTERPRISES INC COM STK 10,300 .000 81,91384 000 81,913.84 000 0.00 0.00 
26 May 04 CUSIP. 087851309 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ 7937800 

15450 

1 
3 Dec 04 BEVERLY ENTERPRISES INC COM STK 7,650.000 67,22897 000 67,228 .97 0.00 000 0.00 

16 Dec 04 CUSIP 087851309 
Settled BROADCORT CAPITAL CORP / 76 50 8.778100 

20 Sep 04 BIOMED RLTY TR INC COM COM 3,100.000 55,87006 000 55,870 .06 0.00 0.00 000 
23 Sep 04 CUSIP: 090631-1107 
Settled LYNCH JONES & RYAN / 155 00 17972600 

13 Oct 04 BIOMED RLTY TR INC COM COM 1,300.000 23,26350 coo 23,263.50 0.00 0.00 0.00 
18 Oct 04 CUSIP. 090631-1107 
Settled LEHMAN BROTHERS INC / 26 00 17875000 

13 Dec 04 BK HAW CORP COM 750.000 37.650.53 .000 37,650.53 0.00 0.00 0.00 
16 Dec 04 CUSIP. 062540109 
Settled BROADCORT CAPITAL CORP / 7 50 50,190700 

23 Jul 04 BOWNE & CO INC COM 3,900.000 57,00357 .000 57,003 .57 000 0.00 0.00 
28 Jul 04 CUSIP. 103043105 
Settled WEEDEN AND & CO / 78 00 14.596300 

18 Mar 04 BRANDYWINE RLTY TR SH BEN INT NEW REIT 1,200.000 35,29068 000 35,29068 000 0.00 000 
23 Mar 04 CUSIP. 105368203 
Settled J P MORGAN SECURITIES INC 124.00 29388900 

31 Mar 04 BRIGGS & STRATTON CORP CAP 800000 54,288 .16 000 54,28816 0.00 0.00 0.00 
5 Apr 04 CUSIP. 109043109 
Settled LEHMAN BROTHERS INC / 24 00 67830200 

16 Apr 04 BRIGGS & STRATTON CORP CAP 400.000 27,25612 000 27,256.12 0.00 0.00 0.00 
21 Apr 04 CUSIP 109043109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 68110300 

12 .00 
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1 
3 Dec 04 BRIGGS & STRATTON CORP CAP 850000 33,354.00 .000 33,35400 0 .00 000 0 .00 
16 Dec 04 CUSIP . 109043109 
Settled PULSE TRADING LLC / 17 .00 39220000 

23 Ju 04 BRINKS CO COM STK 2,300000 72,96612 000 72,966 .12 000 0.00 0.00 
28 Z 04 CUSIP' 109696104 
Settled WEEDEN AND & CO / 46 00 31 .704400 

26 Jul 04 BRINKS CO COM STK 1,700000 53,762 .16 000 53,762 .16 000 0.00 000 
29 Jul 04 CUSIP. 109696104 
Settled WEEDEN AND & CO / 34 00 31604800 

1 
3 Dec 04 BRINKS CO COM STK 1,700000 66,33808 .000 66,33808 000 000 0.00 

16 Dec 04 CUSIP: 109696104 
Settled BROADCORT CAPITAL CORP 17 .00 39.012400 

12 Mar 04 BROOKS AUTOMATION INC NEW COM 4,300.000 83,899 .88 000 83,899 .88 0.00 0.00 0.00 
17 Mar 04 CUSIP. 114340102 
Settled LYNCH JONES & RYAN / 215.00 19461600 

17 Aug 04 BROOKS AUTOMATION INC NEW COM 6,100.000 75,066.60 .000 75,066.60 000 000 0.00 
20 Aug 04 CUSIP. 114340102 
Settled FIRST ALBANY CORPORATION / 183.00 12.276000 

15 Sep 04 BUCYRUS INTL INC NEW CL A 1,500000 45,83400 .000 45,83400 000 000 0.00 
20 Sep 04 CUSIP, 118759109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 30,546000 

1500 

18 Mar 04 CA MICRO DEVICES CORP 2,600.000 28,827 .76 .000 28,827.76 0.00 000 000 
23 Mar 04 CUSIP: 130439102 
Settled PRUDENTIAL EQUITY GROUP / 52 00 1067600 

5 Nov 04 CACI INTL INC CL A 1,200000 75,638 .16 .000 75,638 .16 0.00 000 000 
10 Nov 04 CUSIP. 127190304 
Settled LEHMAN BROTHERS INC / 24 00 63011800 

23 Nov 04 CACI INTL INC CIL A 1,200.000 73,409 .04 .000 73,40904 0.00 000 0.00 
29 Nov 04 CUSIP. 127190304 
Settled LYNCH JONES & RYAN / 36 00 61 .144200 

29 Nov 04 CACI INTL INC CL A 200.000 12,596.98 .000 12,59698 0.00 0.00 0.00 
2 Dec 04 CUSIP. 127190304 
Settled PULSE TRADING LLC / 4 00 62964900 

13 Dec 04 CACI INTL INC CL A 600.000 40,365.66 000 40,365.66 000 0.00 0.00 
16 Dec 04 CUSIP. 127190304 
Settled WEEDEN AND & CO / 12 00 67256100 
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13 Dec 04 CACI INTL INC CL A 1,350.000 91,08450 000 91 .084 .50 000 0 .00 000 
16 Dec 04 CUSIP . 127190304 
Settled WEEDEN AND & CO / 27 00 67.450000 

26 Apr 04 CAL DIVE INTL INC COM 700000 18,92940 .000 18,929 .40 000 000 0.00 
29 Apr 04 CUSIP. 127914109 
Settled LYNCH JONES & RYAN / 35 00 26992000 

27 May 04 CAL DIVE INTL INC COM 700.000 20,23966 .000 20,23966 0.00 0.00 000 
2 Jun 04 CUSIP: 127914109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 28.893800 

1400 

3 Jun 04 CAL DIVE INTL INC COM 700000 19,756.87 .000 19,756.87 0.00 0.00 000 
8 Jun 04 CUSIP 127914109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 28194100 

21 00 

9 Jun 04 CAL DIVE INTL INC COM 1,200000 32,766.72 000 32,766 .72 0.00 0.00 0.00 
14 Jun 04 CUSIP. 127914109 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ 27.285600 

2400 

20 Jul 04 CAL DIVE INTL INC COM 1,100000 34,64890 .000 34,648 .90 000 0.00 0.00 
23 Jul 04 CUSIP. 127914109 
Settled WEEDEN AND & CO / 27 50 31 .474000 

13 Dec 04 CAL DIVE INTL INC COM 1,650.000 72,226 .59 .000 72,22659 0.00 0100 0.00 
16 Dec 04 CUSIP. 127914109 
Settled BROADCORT CAPITAL CORP / 18 50 39,031400 

17 Aug 04 CAPITOL BANCORP LTD COM 2,200.000 56,86868 .000 56,868.68 000 0.00 000 
20 Aug 04 CUSIP. 11405613105 
Settled BNY ESI SECURITIES CO . / 66 00 25819400 

13 Dec 04 CAPITOL BANCORP LTD COM 950000 32,59602 .000 32,596 .02 0.00 0.00 0.00 
16 Dec 04 CUSIP. 140560105 
Settled BROADCORT CAPITAL CORP / 9.50 34.301600 

21 Jul 04 CARBO CERAMICS INC COM 1,500.000 106,846.95 000 106,846.95 000 0.00 0.00 
26 Jul 04 CUSIP. 140781105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 71 .221300 

1500 

18 Jun 04 CASCADE CORP COM 1,500.000 43,534 .05 .000 43,534 .05 0.00 000 0.00 
23 Jun 04 CUSIP: 147195101 
Settled LYNCH JONES & RYAN / 75.00 28972700 
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1 
6 Nov 04 CASCADE CORP COM 1,200000 38,97600 .000 38,976 .00 000 0.00 000 
19 Nov 04 CUSIP. 147195101 
Settled JEFFERIES & COMPANY / 24 00 32460000 

30 Nov 04 CASCADE CORP COM 1,500.000 48,422 .55 .000 48,42255 000 0.00 0.00 

3 Dec 04 CUSIP. 147195101 
Settled LYNCH JONES & RYAN / 45 00 32 .251700 

13 Dec 04 CASCADE CORP COM 1,150000 47,269 .49 .000 47,26949 0.00 0.00 0.00 

16 Dec 04 CUSIP 147195101 
Settled BROADCORT CAPITAL CORP / 11 .50 41 .093900 

11 Aug 04 
- 
CATHAY GENERAL BANCORP INC COM 1,800000 117,519.66 .000 117,51966 0.00 0.00 0.00 

16 Aug 04 CUSIP. 149150104 
Settled BROADCORT CAPITAL CORP / 18 00 65 .278700 

1 Sep 04 
- 
CATHAY GENERAL BANCORP INC COM 400.000 28,440.24 000 28,44024 0.00 0.00 0.00 

7 Sep 04 CUSIP: 149150104 
Settled JEFFERIES & COMPANY 18.00 71 .080600 

13 Dec 04 CATHAY GENERAL BANCORP INC COM 1,450.000 54,70836 .000 54,708 .36 000 0.00 0.00 

16 Dec 04 CUSIP 149150104 
Settled KEEFE BRUYETTE AND WOODS INC. / 43 .50 37699900 

28 Jun 04 CAVCO INDS INC DEL COM STK 700000 27,96360 000 27,96360 0.00 0.00 000 

1 Jul 04 CUSIP 149568107 
Settled MERRILL PROFESSIONAL CLEARING CORP . 39 .933000 

1050 

6 Jul 04 CAVCO INDS INC DEL COM STK 300000 11,81862 .000 11,81862 000 000 0,00 

9 Jul 04 CUSIP* 149568107 
Settled LYNCH JONES & RYAN / 15 .00 39345400 

20 Aug 04 CAVCO INDS INC DEL COM STK 100.000 3,99600 .000 3,99600 000 000 0.00 

25 Aug 04 CUSIP 149568107 
Settled LYNCH JONES & RYAN / 5 00 39910000 

9 Jun 04 
- 
CBL & ASSOC PPTYS INC COM 1,200.000 63,637.08 .000 63,637 .08 000 0.00 0.00 

14 Jun 04 CUSIP 124830100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 53010900 

2400 

23 Jul 04 CBL & ASSOC PPTYS INC COM 300000 16,551 .99 .000 16,55199 0.00 0.00 000 

28 Jul 04 CUSIP 124830100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 55.163300 

3.00 
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9 Jun 04 CENTY BUSINESS SVCS INC COM 10,400000 46,268 .56 .000 46,268.56 0 .00 0 .00 0 .00 
14 Jun 04 CUSIP : 156490104 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ 4.428900 

208.00 

27 Ju 04 CENTY BUSINESS SVCS INC COM 1,100.000 4,357.98 .000 4,357.98 0.00 000 0.00 
30 t 04 CUSIP* 156490104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 3951800 

1100 

27 Apr 04 CHARMING SHOPPES INC COM 5,100000 38,370 .87 000 38,370 .87 0.00 0.00 000 
30 Apr 04 CUS)P: 161133103 
Settled J P. MORGAN SECURITIES INC 102.00 7503700 

3 May 04 CHARMING SHOPPES INC COM 4,000000 28,60840 000 28,608.40 0.00 0.00 0.00 
6 May 04 CUSIP: 161133103 
Settled GOLDMAN SACHS & COMPANY 100.00 7127100 

4 Jun 04 CHARMING SHOPPES INC COM 2,700.000 23,19381 .000 23,193.81 0.00 000 0.00 
9 Jun 04 CUSIP: 161133103 
Settled J P. MORGAN SECURITIES INC 54 00 8570300 

13 Dec 04 CHARMING SHOPPES INC COM 5,000.000 44,694.00 .000 44,694 .00 0.00 0.00 0.00 
16 Dec 04 CUSIP 161133103 
Settled BROADCORT CAPITAL CORP / 50 .00 8.928800 

26 Jul 04 CHES CORP COM 3,500.000 79,130 .10 .000 79,130 .10 000 000 0.00 
29 Jul 04 CUSIP. 165159104 
Settled WEEDEN AND & CO / 70 .00 22.588600 

3 May 04 CHILDRIENS PL RETAIL STORES INC COM 3,000000 80,214 .90 .000 80,214.90 000 0.00 000 
6 May 04 CUSIP. 168905107 
Settled GOLDMAN SACHS & COMPANY / 75 .00 26713300 

4 May 04 CHILDRENS PL RETAIL STORES INC COM 1,400000 37,215 .36 .000 37,21536 0.00 0.00 000 
7 May 04 CUSIP, 168905107 
Settled MERRILL PROFESSIONAL CLEARING CORP 26562400 

2800 

25 Mar 04 CIMAREX ENERGY CO COM 1,600000 43,07232 .000 43,072 .32 000 0.00 0.00 
30 Mar 04 CUSIP. 171798101 
Settled BNY ESI SECURITIES CO . / 32 00 26.900200 

26 Mar 04 CIMAREX ENERGY CO COM 900000 24,44625 000 24,446 .25 000 000 0.00 
31 Mar 04 CUSIP. 171798101 
Settled JEFFERIES & COMPANY / 22 50 27137500 
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30 Mar 04 CIMAREX ENERGY CO COM 800.000 22,75248 .000 22.75248 000 0.00 0.00 
2 Apr 04 CUSIP- 171798101 
Settled FIDELITY CAPITAL MARKETS / 16 00 28420600 

5 Apr 04 CIMAREX ENERGY Co COM 1,900000 54,45666 000 64,456 .66 000 0.00 000 
8 Apr 04 CUSIP, 171798101 
Settled LYNCH JONES & RYAN / 95 00 28611400 

29 Nov 04 CIMAREX ENERGY CO COM 900000 36,84987 .000 36,84987 000 0.00 0.00 
2 Dec 04 CUSIP. 171798101 
Settled PULSE TRADING LLC / 18.00 40924300 

30 Nov 04 CIMAREX ENERGY CO COM 600000 24,57786 .000 24,57786 0.00 000 0.00 
3 Dec 04 CUSIP: 171798101 
Settled LYNCH JONES & RYAN / 18 00 40933100 

7 Dec 04 CIMAREX ENERGY CO COM 200.000 7,493.88 000 7,493.88 0.00 0.00 0.00 
10 Dec 04 CUSIP 171798101 
Settled LYNCH JONES & RYAN / 6 00 37439400 

13 Dec 04 CIMAREX ENERGY CO COM 6,700000 24-4,602 .26 000 244,602.26 000 0.00 0.00 
16 Dec 04 CUSIP, 171798101 
Settled PULSE TRADING LLC / 134 00 36487800 

12 Apr 04 CLAIRES STORES INC 800000 17,062 .56 000 17,062 .56 0.00 000 000 
15 Apr 04 CUSIP: 179584107 
Settled WEEDEN AND & CO / 20 00 21.303200 

17 Aug 04 CIVIS ENERGY CORP COM 11,700 .000 106,45713 000 106.457 .13 0.00 000 0.00 
20 Aug 04 CUSIP* 125896100 
Settled BNY ESI SECURITIES CO / 351.00 9068900 

1 Mar 04 COLLAGENEX PHARMACEUTICALS INC COM 1,100.000 12,39128 .000 12,39128 000 0.00 000 
4 Mar 04 CUSIP 19419B100 
Settled BEAR, STEARNS, SECURITIES CORP / 33 00 11234800 

2 Mar 04 COLLAGENEX PHARMACEUTICALS INC COM 1,500.000 17,63835 000 17,638.35 000 0.00 0.00 
5 Mar 04 CUSIP, 19419B100 
Settled PRUDENTIAL EOUITY GROUP / 45.00 11 .728900 

26 Jul 04 COMFORT SYS USA INC COM 8,100000 45,165.60 000 45.16560 0.00 000 000 
29 Jul 04 CUSIP. 199908104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 5.566000 

8100 

17 Aug 04 COML CAP BANCORP INC COM 4,400000 94,199 .16 000 94,199 .16 0.00 0.00 0.00 
20 Aug 04 CUSIP. 20162LI05 
Settled BNY ESI SECURITIES CO. / 132.00 21 378900 
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21 Sep 04 COML CAP BANCORP INC COM 1,100 .000 25,210 .13 .000 25,210 .13 0.00 0.00 000 
24 Sep 04 CUSIP . 201621-105 
Settled BROADCORT CAPITAL CORP / 11 .00 22 .908300 

1 
3 Dec 04 COML CAP BANCORP INC COM 2,350.000 64,825 .50 .000 64,825 .50 0.00 0.00 0.00 

16 Dec 04 CUSIP. 20162LI05 
Settled KEEFE BRUYETTE AND WOODS INC. 70 50 23.300000 

15 Jul 04 COMPASS MINERALS INTL INC COM 3,300.000 64,189 .95 .000 64,189 .95 0.00 0.00 0.00 

20 Jul 04 CUSIP. 2045IN101 
Settled LYNCH JONES & RYAN / 165 00 19 .401500 

13 Dec 04 CONMED CORP COM 1,750000 52,288 .08 .000 52,288 .08 0.00 0.00 0.00 

16 Dec 04 CUSIP. 207410101 
Settled BROADCORT CAPITAL CORP / 17.50 29868900 

15 Oct 04 CONVERGYS CORP COM 9,500.000 127,53085 .000 127.53085 0.00 0.00 000 

20 Oct 04 CUSIP, 212485106 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 13404300 

19000 

3 Nov 04 CONVERGYS CORP COM 1,400000 19,138 .84 .000 19,138 .84 0.00 0.00 0.00 

8 Nov 04 CUSIP, 212485106 
Settled PRUDENTIAL EQUITY GROUP 28.00 13650600 

13 Dec 04 CONVERGYS CORP COM 4,600.000 67,584 .12 .000 67,58412 0.00 0.00 0.00 

16 Dec 04 CUSIP. 212485106 
Settled BROADCORT CAPITAL CORP 46 00 14682200 

7 Jan 04 CORN PRODS INTL INC COM 700.000 24,73457 .000 24,73457 0.00 0.00 0.00 

12 Jan 04 CUSIP. 219023108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 35 .305100 

21 00 

21 Jul 04 CORN PRODS INTL INC COM 2,300000 103,91492 .000 103,914.92 000 0.00 0.00 

26 Jul 04 CUSIP* 219023108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 45 .170400 

2300 

28 Jul 04 CORN PRODS INTL INC COM 1,700000 70,98690 .000 70,986 .90 000 000 0.00 

2 Aug 04 CUSIP, 219023108 
Settled WEEDEN AND & CO / 34 00 41 737000 

6 May 04 CRANE CO COM 1,600.000 49,49360 .000 49,49360 000 0.00 0.00 

11 May 04 CUSIP. 224399105 
Settled BNY ESI SECURITIES CO. 140 00 30908500 
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7 May 04 CRANE CO COM 1,700000 52,22366 000 52,223 .66 000 000 0.00 
12 May 04 CUSIP 224399105 
Settled BEAR, STEARNS, SECURITIES CORP / 51 .00 30689800 

15 Sep 04 CROWN HLDGS INC COM 4,400.000 45,43264 000 45,43264 0.00 000 0.00 
20 Sep 04 CUSIP. 228368106 
Settled GOLDMAN SACHS & COMPANY / 132 00 10295600 

15 Sep 04 CROWN HLDGS INC COM 400000 4,14392 .000 4,143.92 000 000 000 
20 Sep 04 CUSIP. 228368106 
Settled BEAR, STEARNS, SECURITIES CORP / 12 00 10329800 

17 Sep 04 CROWN HLDGS INC COM 1,100000 11,166.32 000 11,166.32 0.00 0.00 0.00 
22 Sep 04 CUSIP, 228368106 
Settled GOLDMAN SACHS & COMPANY 33 00 10121200 

20 Sep 04 CROWN HLDGS INC COM 16,900000 169,67431 000 169,67431 0.00 000 0.00 
23 Sep 04 CUSIP. 228368106 
Settled LYNCH JONES & RYAN / 845 00 9989900 

18 Nov 04 CYBEROPTICS CORP COM 1,900.000 25,07772 .000 25,077 .72 0.00 0.00 0.00 
23 Nov 04 CUSIP 232517102 
Settled LYNCH JONES & RYAN / 57.00 13 .168800 

7 Dec 04 CYBEROPTICS CORP COM 500.000 7,039.15 .000 7,03915 0.00 0.00 000 
10 Dec 04 CUSIP* 232517102 
Settled LYNCH JONES & RYAN / 15 00 14048300 

13 Dec 04 CYBEROPTICS CORP COM 1,000000 14,128.00 000 14,12800 0.00 0,00 0.00 
16 Dec 04 CUSIP: 232517102 
Settled BROADCORT CAPITAL CORP / 10.00 14118000 

20 May 04 CYPRESS SEMICONDUCTOR CORP COM 8,100000 113,452.65 000 113,452.65 0.00 000 0.00 
25 May 04 CUSIP, 232806109 
Settled LEHMAN BROTHERS INC / 283.50 13.971500 

7 Jun 04 CYPRESS SEMICONDUCTOR CORP COM 1,900,000 30,581 .45 .000 30,581 .45 0.00 0.00 0.00 
10 Jun 04 CUSIP: 232806109 
Settled MORGAN STANLEY & CO INC NEW YORK 16075500 

3800 

7 Sep 04 CYTEC IND COM 1,700000 84,79855 .000 84,798 .55 0.00 0.00 0.00 
10 Sep 04 CUSIP: 232820100 
Settled BEAR, STEARNS, SECURITIES CORP 1 34 .00 49861500 

9 Nov 04 CYTEC IND COM 1,500.000 70,304 .40 .000 70,304.40 0.00 0.00 0.00 
15 Nov 04 CUSIP 232820100 
Settled SNY ESI SECURITIES CO. / 30 00 46849600 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description Realized gain/loss 
Settle date Asset ID Shares/PAR Transaction amount 
Trade Status Broke r/Commission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 



7 

t m, elit c un nuimbee,2613765 '~Ac o 
-SL, Account Name *FREEDOM FORUM -BATTERY 

I'JANG4 ~31Dec !4 
~M 

Page 34 of 229 + Investment Transaction Detail 

Equities 
16 Nov 04 CYTEC IND COM 3,700.000 - 175,75962 .000 175,759.62 000 0.00 000 
19 Nov 04 CUSIP 232820100 
Settled JEFFERIES & COMPANY 174 00 47.482600 

31 Mar 04 DADE BEHRING HLDGS INC COM 3,200000 142,07392 000 142,073.92 0.00 0.00 000 
5 Apr 04 CUSIP 23342,1206 
Settled LEHMAN BROTHERS INC / 96 00 44368100 

1 
3 Dec 04 DADE BEHRING HLDGS INC COM 1,350.000 74,686 .86 .000 74,686 .86 000 000 0.00 

16 Dec 04 CUSIP 23342J206 
Settled BROADCORT CAPITAL CORP / 13 50 55313600 

20 Aug 04 DAVE & BUSTERS INC COM 3,100000 47,90089 000 47,900.89 000 0.00 0.00 
25 Aug 04 CUSIP* 23833N104 
Settled LYNCH JONES & RYAN / 155 00 15401900 

13 Oct 04 DAVE & BUSTERS INC COM 500000 9,109.90 .000 9,109.90 0.00 0.00 0.00 
18 Oct 04 CUSIP: 23833N104 
Settled LEHMAN BROTHERS INC I 10 00 18199800 

1 Nov 04 DENDRITE INTL INC COM 5,400,000 78,651 .00 .000 78,651 .00 000 0.00 000 
4 Nov 04 CUSIP. 248239105 
Settled LIQUIDNET INC / 108 00 14545000 

20 Apr 04 DIME CMNTY BANCSHARES INC COM 900000 17,14050 .000 17,140 .50 0.00 0.00 000 
23 Apr 04 CUSIP- 253922108 
Settled BEAR, STEARNS, SECURITIES CORP / 22 50 19020000 

21 Apr 04 DIME CMNTY BANCSHARES INC COM 900000 16,86924 000 16,869.24 000 0.00 0.00 
26 Apr 04 CUSIP, 253922108 
Settled WEEDEN AND & CO / 31 50 18 .708600 

23 Apr 04 DIME CMNTY BANCSHARES INC COM 1,500000 28,136.85 .000 28,13685 0.00 000 0.00 
28 Apr 04 CUSIP. 253922108 
Settled WEEDEN AND & CO / 37.50 18,732900 

16 Jan 04 DJ ORTHOPEDICS INC COM 500000 11,72005 000 11,720 .05 0.00 0.00 000 
22 Jan 04 CUSIP. 2332SG104 
Settled BROADCORT CAPITAL CORP / 5 00 23.430100 

13 Dec 04 DOMINOS PIZZA INC COM 3,000000 54,45690 .000 54,45690 000 0.00 000 
16 Dec 04 CUSIP* 25754A201 
Settled BROADCORT CAPITAL CORP / 30 00 18.142300 

7 Jan 04 DURATEK INC COM DURATEK INC COM 200000 2,66526 .000 2,66526 0.00 0.00 0.00 
12 Jan 04 CUSIP. 266580102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 13296300 

600 
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8 Jan 04 DURATEK INC COM DURATEK INC COM 500000 6,677.35 .000 6,677.35 0.00 0.00 000 

13 Jan 04 CUSIP. 2665BQ102 
Settled LYNCH JONES & RYAN / 25 00 13304700 

9 Jan 04 DURATEK INC COM DURATEK INC COM 200000 2,65930 000 2,65930 000 0.00 0.00 

14 Jan 04 CUSIP* 266580102 
Settled LYNCH JONES & RYAN I 10 00 13246500 

9 Jan 04 DURATEK INC COM DURATEK INC COM 300000 3,964.65 000 3,96465 0.00 000 0.00 

14 Jan 04 CUSIP 266580102 
Settled BEAR, STEARNS, SECURITIES CORP / 6.00 13 .195500 

12 Jan 04 DURATEK INC COM DURATEK INC COM 900.000 11,97792 000 11,977.92 0.00 0.00 0.00 

15 Jan 04 CUSIP 2665BQ102 
Settled BEAR, STEARNS, SECURITIES CORP / 22 .50 13283800 

13 Jan 04 DURATEK INC COM DURATEK INC COM 1,100.000 14,65849 .000 14,65849 0.00 0.00 0.00 

16 Jan 04 CUSIP: 2665SQ102 
Settled BEAR, STEARNS, SECURITIES CORP / 44 .00 13285900 

14 Jan 04 DURATEK INC COM DURATEK INC COM 800000 10,997 .76 .000 10,997.76 0.00 0.00 000 

20 Jan 04 CUSIP: 266580102 
Settled BEAR, STEARNS, SECURITIES CORP 116.00 13727200 

26 Jan 04 DURATEK INC COM DURATEK INC COM 300000 4,30524 000 4,305.24 0.00 0.00 0.00 

29 Jan 04 CUSIP. 266580102 
Settled GOLDMAN SACHS & COMPANY / 6 00 14 .330800 

5 Feb 04 DURATEK INC COM DURATEK INC COM 1,000000 14,95490 .000 14,954 .90 0.00 0.00 000 

10 Feb 04 CUSIP. 266580102 
Settled JEFFERIES & COMPANY / 20 00 14934900 

6 Feb 04 DURATEK INC COM DURATEK INC COM 800000 11,980 .40 .000 11,980.40 000 0.00 0.00 

I I Feb 04 CUSIP 266680102 
Settled CANTOR FITZGERALD & CO / 24 00 14945500 

9 Feb 04 DURATEK INC COM DURATEK INC COM 500000 7,453.55 .000 7,453.55 000 000 000 

12 Feb 04 CUSIP, 266580102 
Settled LYNCH JONES & RYAN / 25 00 14.857100 

15 Jul 04 DYNEGY INC NEW CL A COM 14,600 .000 63,79032 000 63,790 .32 0.00 0.00 0.00 

20 Jul 04 CUSIP: 268160101 
Settled LYNCH JONES & RYAN / 730 00 4,319200 

30 Jul 04 DYNEGY INC NEW CL A COM 3,300000 13,437 .60 .000 13,437 .60 0.00 0.00 0.00 

4 Aug 04 CUSIP: 268160101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 4062000 

3300 
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4 Aug 04 DYNEGY INC NEW CL A COM 3,600.000 14,31936 .000 14,319 .36 000 0.00 000 
9 Aug 04 CUSIP. 268160101 
Settled BROADCORT CAPITAL CORP / 36 .00 3967600 

9 Nov 04 DYNEGY INC NEW CL A COM 17,100000 83,64465 000 83,644 .65 0.00 000 000 
15 Nov 04 CUSIP. 268160101 
Settled BNY ESI SECURITIES CO . / 342 00 4871500 

13 Apr 04 EAGLE MATLS INC COM 1,200000 72,09432 .000 72,094 .32 000 000 0.00 
16 Apr 04 CUSIP. 26969plos 
Settled ACCESS SECURITIES 54244 / 36 00 60048600 

12 Feb 04 EARTHLINK INC COM STK 8,100000 81,393 .66 .000 81,39366 000 0.00 0.00 
18 Feb 04 CUSIP. 270321102 
Settled MORGAN STANLEY & CO INC. NEW YORK 10028600 

162.00 

17 Feb 04 EARTHLINK INC COM STK 2,600000 25,57360 .000 25,573 .60 0.00 0.00 0.00 
20 Feb 04 CUSIP 270321102 
Settled BROADCORT CAPITAL CORP / 26 00 9.826000 

16 Apr 04 EARTHLINK INC COM STK 2,500000 21.91425 000 21,914 .25 000 000 0.00 
21 Apr 04 CUSIP. 270321102 
Settled UBS/WARBURG SECURITIES LLC NEW YORM 8745700 

5000 

13 Doc 04 EARTHLINK INC COM STK 5,600.000 63,169 .12 .000 63,169 .12 0.00 0.00 0.00 
16 Dec 04 CUSIP, 270321102 
Settled JEFFERIES & COMPANY / 168.00 11 .250200 

18 Mar 04 EFUNDS CORP COM COM STK ISIN# 1,400000 22,48904 000 22,489 .04 0.00 000 0.00 
23 Mar 04 US28224R1014 
Settled CUSIP* 28224R101 16043600 

PRUDENTIAL EQUITY GROUP / 28 00 

26 Mar 04 EFUNDS CORP COM COM STK ISIN# 1,400000 22,238.58 000 22,238.58 000 0.00 0~00 
31 Mar 04 US28224R1014 
Settled CUSIP: 28224R101 15864700 

CREDIT SUISSE FIRST BOSTON CORPORATION 
2800 

29 Mar 04 EFUNDS CORP COM COM STK ISINO 2,100000 34,00656 .000 34,006 .56 0.00 0.00 000 
1 Apr 04 US28224R1014 
Settled CUSIP. 28224RI01 16.143600 

LYNCH JONES & RYAN / 105 00 
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30 Mar 04 EFUNDS CORP COM COM STK ISIN# 1 .800000 - 29 .926 .98 .000 29,926 .98 000 0.00 0.00 
2 Apr 04 US28224R1014 
Settled CUSIP: 28224R101 16.606100 

FIDELITY CAPITAL MARKETS / 36.00 

15 Oct 04 EL PASO ELEC CO COM NEW 5,800.000 94,851 .46 .000 94,851 .46 0.00 0.00 0.00 
20 Oct 04 CUSIP, 283677854 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 16.333700 

116.00 

13 Doc 04 EL PASO ELEC CO COM NEW 2,450.000 44,44545 .000 44,445.45 0.00 0.00 0.00 
16 Dec 04 CUSIP. 283677854 
Settled BROADCORT CAPITAL CORP / 24 .SO 18.131000 

7 Jan 04 ELECTRONICS FOR IMAGING INC COM 100.000 2,607.17 .000 2,607.17 0.00 0.00 000 
12 Jan 04 CUSIP 286082102 
Settled BROADCORT CAPITAL CORP / 1 00 26061700 

10 Dec 04 ELECTRONICS FOR IMAGING INC COM 4,300.000 76,192 .13 .000 76,192 .13 0.00 0.00 0.00 
15 Dec 04 CUSIP. 286082102 
Settled LEHMAN BROTHERS INC 186 00 17 .699100 

13 Dec 04 ELECTRONICS FOR IMAGING INC COM 1 .800.000 31,896 .72 000 31,896 .72 0.00 0.00 0.00 
16 Dec 04 CUSIP 286082102 
Settled BROADCORT CAPITAL CORP / 18 00 17.710400 

16 Nov 04 ENERGEN CORP COM 1,300.000 72,282 .34 .000 72,282.34 0.00 0.00 0.00 
19 Nov 04 CUSIP: 29265N108 
Settled JEFFERIES & COMPANY / 26.00 55581800 

6 Dec 04 ENERGEN CORP COM 600.000 33,823.44 .000 33,823 .44 0.00 000 0.00 
9 Dec 04 CUSIP. 29265N108 
Settled BERNSTEIN, SANFORD C. & CO 12.00 56352400 

13 Dec 04 ENERGEN CORP COM 900.000 50,71653 .000 50,71653 0.00 0.00 0.00 
16 Dec 04 CUSIP. 29265NIOS 
Settled WEEDEN AND & CO / 18 00 56.331700 

13 Dec 04 ENERGEN CORP COM 1,550000 87,402 .02 .000 87,402 .02 0.00 0.00 0.00 
16 Dec 04 CUSIP: 29265NIOS 
Settled WEEDEN AND & CO / 31 00 56.368400 

3 Dec 04 ESSEX PPTY TR REIT 1,400000 113,84324 000 113,843.24 0.00 0.00 0.00 
8 Dec 04 CUSIP: 297178105 
Settled PRUDENTIAL EQUITY GROUP / 28 00 81 296600 
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1 
3 Dec 04 ESSEX PPTY TR REIT 600000 50,65500 000 50 .655 .00 0 .00 0 .00 0 .00 
16 Dec 04 CUSIP 297178105 
Settled BROADCORT CAPITAL CORP / 6 00 84415000 

25 Feb 04 FIRST HORIZON PHARMACEUTICAL CORP DEL 3,000000 51,341 .70 .000 51,341 .70 0.00 0.00 0.00 
1 Mar 04 COM COM 
Settled CUSIP: 32051KI06 17 .093900 

CREDIT SUISSE FIRST BOSTON CORPORATION 
6000 

4 Mar 04 FIRST HORIZON PHARMACEUTICAL CORP DEL 2,900000 48,12492 .000 48,124 .92 0.00 0.00 000 
9 Mar 04 COM COM 
Settled CUSIP. 320511<106 16.574800 

MERRILL LYNCH PIERCE FENNER & SMITH 
5800 

15 Mar 04 FIRST HORIZON PHARMACEUTICAL CORP DEL 2,000000 31,137.00 .000 31,137 .00 0,00 0.00 0.00 
18 Mar 04 COM COM 
Settled CUSIP 320511<106 15.553500 

INVESTMENT TECHNOLOGY GROUP INC / 30 00 

24 Mar 04 FIRST HORIZON PHARMACEUTICAL CORP DEL 800000 11,91888 .000 11,918 .88 0.00 0.00 0.00 
29 Mar 04 COM COM 
Settled CUSIP: 320511<106 14 .848600 

LYNCH JONES & RYAN / 40 .00 

13 Dec 04 FIRST HORIZON PHARMACEUTICAL CORP DEL 3,700000 87,027 .70 .000 87,027.70 000 000 0.00 
16 Dec 04 COM Com 
Settled CUSIP 320511<106 23.511000 

BROADCORT CAPITAL CORP / 37 00 

12 Feb 04 FLOWSERVE CORP COM 2,100.000 43,21107 000 43,211 .07 000 0.00 000 
18 Feb 04 CUSIP, 34354PI05 
Settled INVESTMENT TECHNOLOGY GROUP INC 42 00 20.556700 

13 Feb 04 FLOWSERVE CORP COM 3,600,000 74,007.72 .000 74,007 .72 0.00 0.00 0.00 
19 Feb 04 CUSIP 34354P105 
Settled WEEDEN AND & CO / 108 00 20527700 

7 Jan 04 FREMONT GEN CORP COM 3,000000 49,01100 .000 49,011 .00 0.00 0.00 000 
12 Jan 04 CUSIP 357288109 
Settled BROADCORT CAPITAL CORP / 30 .00 16 .327000 

12 Jan 04 FREMONT GEN CORP COM 500000 8,04240 000 8,042.40 000 0.00 0.00 
15 Jan 04 CUSIP 357288109 
Settled MORGAN STANLEY & CO INC. NEW YORK 16064800 

1000 
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5 Nov 04 GA GULF CORP COM PAR $0 .01 1,700.000 83,16162 000 83,161 .62 0.00 0.00 0100 
10 

Nov 
04 CUSIP : 373200203 

Settled UBSMARBURG SECURITIES LLC NEW YORK\ / 48898600 
3400 

8 Nov 04 GA GULF CORP COM PAR $0 01 1,800.000 86.40324 000 86,40324 000 0.00 0.00 
12 Nov 04 CUSIP 373200203 
Settled BERNSTEIN, SANFORD C. & CO 36 00 47.981800 

77,164 .65 000 000 0.00 23 Ju 04 GARDNER DENVER INC COM 2,900-000 77,16465 000 
28 Ju : 04 CUSIP. 365558105 
Settled WEEDEN AND & CO / 58 00 26588500 

13 Dec 04 GARDNER DENVER INC COM 1,250000 43,13200 000 43,13200 0.00 0.00 0.00 
16 Dec 04 CUSIP. 365558105 
Settled BROADCORT CAPITAL CORP / 12 50 34.495600 

4 May 04 GENESCO INC COM 4,300000 98.793 .79 .000 98,793.79 0.00 0.00 0.00 
7 May 04 CUSIP 371532102 
Settled MERRILL PROFESSIONAL CLEARING CORP . 22.955300 

86 .00 

13 Dec 04 GENESCO INC COM 1,800000 51,01902 .000 51,019 .02 000 0.00 0.00 
16 Dec 04 CUSIP. 371532102 
Settled BROADCORT CAPITAL CORP / IS 00 28333900 

27 Oct 04 GEVITY HR INC COM STK 3,500-000 61,68260 .000 61,68260 0.00 0.00 0.00 
1 Nov 04 CUSIP 374393106 
Settled WEEDEN AND & CO / 52 50 17608600 

3 Nov 04 GEVITY HR INC COM STK 1,400.000 25.59166 000 25,591 .86 0.00 0.00 0.00 
8 Nov 04 CUSIP: 374393106 
Settled UBSIWARBURG SECURITIES LLC NEW YORM 1 18249900 

4200 

11 May 04 GIANT INDS INC COM 7,000-000 130,916.10 .000 130,91610 0.00 0.00 0.00 
14 May 04 CUSIP 374508109 
Settled LYNCH JONES & RYAN / 3SO.00 18652300 

1 Nov 04 GIBRALTAR INDS INC COM 1,200000 28,372 .80 .000 28,37280 000 0.00 0.00 
4 Nov 04 CUSIP. 374689107 
Settled WEEDEN AND & CO / 24 00 23624000 

13 Dec 04 GIBRALTAR INDS INC COM 650000 14,25203 .000 14,252 .03 000 0.00 0.00 
16 Dec 04 CUSIP. 374689107 
Settled BROADCORT CAPITAL CORP / 6.50 21 .916200 
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18 Jun 04 GULF IS FABRICATION INC COM 2,000000 40,77400 .000 40,774.00 000 000 0.00 
23 Jun 04 CUSIP. 402307102 
Settled LYNCH JONES & RYAN / 100 00 20337000 

15 Oct 04 HANMI FINL CORP COM 600000 17,94606 .000 17,946.06 0.00 000 0.00 
20 Oct 04 CUSIP. 410495105 
Settled KEEFE BRUYErTE AND WOODS INC. 18 00 29880100 

1 
3 Dec 04 HANMI FINL CORP COM 250000 9,132.00 .000 9,132.00 000 0.00 0.00 

16 Dec 04 CUSIP. 410495105 
Settled BROADCORT CAPITAL CORP / 2 50 36518000 

14 Jan 04 HARLAND JOHN H CO COM 1,100000 31,288 .29 .000 31,288 .29 000 0.00 000 
20 Jan 04 CUSIP. 412693103 
Settled LYNCH JONES & RYAN / 55 00 28393900 

16 Jan 04 HARLAND JOHN H CO COM 800.000 22,25968 000 22,25968 000 000 0.00 
22 Jan 04 CUSIP: 412693103 
Settled BROADCORT CAPITAL CORP / 8 00 27814600 

30 Jan 04 HARSCO CORP COM 1,600.000 71.84016 000 71,840.16 000 000 0.00 
4 Feb 04 CUSIP, 415864107 
Settled GOLDMAN SACHS & COMPANY / 48 .00 44 .870100 

16 Apr 04 HARSCO CORP COM 1,100.000 49,41970 .000 49,419 .70 000 000 0.00 
21 Apr 04 CUSIP 415864107 
Settled UBSMARBURG SECURITIES LLC NEW YORK\ 44907000 

22 .00 

26 Apr 04 HARSCO CORP COM 100.000 4,52909 000 4,52909 000 0.00 0.00 
29 Apr 04 CUSIP* 415864107 
Settled LYNCH JONES & RYAN / 5 00 45240900 

14 Jun 04 HEADWATERS INC COM 3,100000 74,03544 000 74,03544 000 0.00 0.00 
17 Jun 04 CUSIP: 4221OP102 
Settled LYNCH JONES & RYAN / 155 00 23832400 

3 Jun 04 HEWITT ASSOCS INC COM 2,600000 80,930 .46 .000 80,930 .46 000 0.00 0.00 
8 Jun 04 CUSIP 428220100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 31 .097100 

78 .00 

1 Nov 04 HIGHWOODS PPTYS INC COM 2,800.000 70,501 48 .000 70,501 .48 0.00 0.00 000 
4 Nov 04 CUSIP. 431284108 
Settled WEEDEN AND & CO / 56 .00 25.159100 
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8 Nov 04 HIGHWOODS PPTYS INC COM 800 .000 20,11856 000 20,118 .56 000 0.00 0.00 
12 Nov 04 CUSIP, 431284108 
Settled - JEFFERIES & COMPANY / --16.00- 25.128200 

3 Jun 04 HSTN EXPL GO COM 1,800000 85,86072 .000 85,860 .72 0.00 0.00 0.00 

8 Jun 04 CUSIP: 442120101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 47.670400 

5400 

7 Jun 04 HSTN EXPL GO COM 100000 4,765.08 .000 4,765.08 0.00 0.00 0.00 

10 Jun 04 CUSIP. 442120101 
Settled PRUDENTIAL EQUITY GROUP / 2.00 47.630800 

21 Jun 04 HSTN EXPL GO COM 200.000 9,87700 .000 9,877.00 0.00 0.00 0.00 

24 Jun 04 CUSIP. 442120101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 49.365000 

400 

12 Jul 04 HSTN EXPL GO COM 300.000 15,367.74 000 15,367 .74 0.00 0.00 0.00 

15 Jul 04 CUSIP. 442120101 
Settled BROADCORT CAPITAL CORP / 3.00 51 .215800 

17 Aug 04 HUGHES SUP INC COM 1,500.000 90,02820 000 90,028.20 000 0.00 000 

20 Aug 04 CUSIP. 444482103 
Settled SNY ESI SECURITIES CO / 45 .00 59 .988800 

8 Mar 04 IBERIABANK CORP COM 200.000 12,367.10 .000 12,367.10 0.00 000 000 

11 Mar 04 CUSIP. 450828108 
Settled SANDLER O'NEILL & PARTNER / 8 00 61 795500 

13 Dec 04 IDEXX LABS INC 350000 18,350.75 000 18,350 .75 0.00 0.00 000 

16 Dec 04 CUSIP 4516BD104 
Settled BEAR, STEARNS, SECURITIES CORP 7.00 52410700 

3 Jun 04 IMERGENT INC COM STK 5,300000 43,13882 000 43,138 .82 0.00 0.00 0.00 

8 Jun 04 CUSIP. 452470100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 8.109400 

159.00 

7 Jun 04 IMERGENT INC COM STK 100000 - 797.00 000 797.00 000 0.00 000 

10 Jun 04 CUSIP. 452470100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 7,950000 

200 

9 Jun 04 INTEGRATED DEVICE TECH INC COM 7,000.000 100,35900 .000 100,359.00 000 000 0.00 

14 Jun 04 CUSIP: 458118106 
Settled UBS/WARBURG SECURITIES LLC NEW YORM 14317000 

14000 
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29 Mar 04 JACUZZI BRANDS INC COM 1,200000 10,934 .16 .000 10,934 .16 0.00 0.00 000 
I Apr 04 CUSIP 469865109 
Settled LYNCH JONES & RYAN / 60 00 9.061800 

1 Dec 04 JAKKS PAC INC COM 3,300.000 62,54490 .000 62,544 .90 0.00 0.00 0.00 
6 Dec 04 CUSIP, 47012E106 
Settled LEHMAN BROTHERS INC / 66 00 18.933000 

3 Dec 04 JAKKS PAC INC COM 1,200000 23,19300 .000 23,19300 000 000 000 
8 Dec 04 CUSIP* 47012E106 
Settled BROADCORT CAPITAL CORP / 12 .00 19317500 

13 Dec 04 JAKKS PAC INC COM 1,900000 38,52003 .000 38,520 .03 0.00 0.00 0.00 
16 Dec 04 CUSIP: 47012E106 
Settled BROADCORT CAPITAL CORP / 19 00 20.263700 
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30 Jan 04 J & J SNACK FOODS CORP COM STK NPV 400000 16,886 .92 .000 16,88692 000 0.00 0.00 
4 Fab 04 CUSIP. 466032109 
Settled GOLDMAN SACHS & COMPANY 1 12 00 42.187300 

5 Feb 04 J & J SNACK FOODS CORP COM STK NPV 300000 12,68616 000 12,686.16 0.00 000 0.00 
10 Feb 04 CUSIP. 466032109 
Settled JEFFERIES & COMPANY / 6 00 42.267200 

6 Feb 04 J & J SNACK FOODS CORP COM STK NPV 200,000 8,82078 .000 8,820.78 0.00 0.00 0.00 
11 Feb 04 CUSIP: 466032109 
Settled JEFFERIES & COMPANY / 7.00 44068900 

9 Feb 04 J & J SNACK FOODS CORP COM STK NPV 100000 4,412.42 000 4,412.42 0.00 000 000 
12 Feb 04 CUSIP. 466032109 
Settled BROADCORT CAPITAL CORP / 1 .00 44.114200 

17 Mar 04 J & J SNACK FOODS CORP COM STK NPV 300000 13,757 .40 .000 13,75740 000 0.00 0.00 
22 Mar 04 CUSIP. 466032109 
Settled WEEDEN AND & CO / 7.50 45.833000 

14 Jan 04 JACUZZI BRANDS INC COM 3,900.000 32,58021 000 32,58021 0.00 000 0.00 
20 Jan 04 CUSIP. 469865109 
Settled LYNCH JONES & RYAN / 195 00 8.303900 

4 Mar 04 JACUZZI BRANDS INC COM 2,500000 22,49300 .000 22.49300 0.00 000 0.00 
9 Mar 04 CUSIP. 469865109 
Settled WEEDEN AND & CO / 75 00 8.967200 

9 Mar 04 JACUZZI BRANDS INC COM 1,600.000 14,295 .84 .000 14,295 .84 0.00 000 0.00 
12 Mar 04 CUSIP. 469865109 
Settled WEEDEN AND & CO / 32 00 8914900 



Equities 

1 
3 Dec 04 JOURNAL COMMUNICATIONS INC COM 3,400000 59,881 .14 .000 59,881 .14 000 000 0.00 

16 Dec 04 CUSIP : 481130102 
Settled BROADCORT CAPITAL CORP / 34 00 17.602100 

12 Fab 04 KEANE INC COM 4,200000 64,86858 .000 64,868 .58 000 000 000 
18 Fab 04 CUSIP: 486665102 
Settled INVESTMENT TECHNOLOGY GROUP INC 84 00 15424900 

6 Aug 04 KEANE INC COM 1,400000 19,94202 .000 19 .94202 000 0.00 0.00 
11 Aug 04 CUSIP' 486665102 
Settled LYNCH JONES & RYAN / 70 00 14 .194300 

23 Apr 04 KELLWOOD CO COM 500.000 20,82835 .000 20,828 .35 000 0.00 0.00 
28 Apr 04 CUSIP. 488044108 
Settled WEEDEN AND & CO / 12 50 41 .631700 

11 Aug 04 KELLWOOD CO COM 500.000 18,57350 .000 18,S73 .50 0.00 0.00 000 
16 Aug 04 CUSIP: 488044108 
Settled BROADCORT CAPITAL CORP / 5.00 37.137000 

13 Dec 04 KELLWOOD CO COM 1,250.000 42,50050 .000 42,SOO .50 0.00 0.00 0.00 
16 Dec 04 CUSIP. 488044108 
Settled BROADCORT CAPITAL CORP / 12 50 33.990400 

17 Mar 04 KOS PHARMACEUTICALS INC COM 200000 8,32382 000 8,32382 000 000 0.00 
22 Mar 04 CUSIP: 500648100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 41 599100 

400 

23 Mar 04 KOS PHARMACEUTICALS INC COM 300000 11,49228 .000 11,492.28 0.00 0.00 0.00 
26 Mar 04 CUSIP 500648100 
Settled LYNCH JONES & RYAN / 15.00 38257600 

13 Dec 04 KOS PHARMACEUTICALS INC COM 1,250000 44,38363 .000 44,383.63 0.00 0.00 0.00 
16 Dec 04 CUSIP 500648100 
Settled BROADCORT CAPITAL CORP / 12 50 35496900 

23 Jul 04 LABOR READY INC COM NEW 5,300000 74.18410 .000 74,184 .10 0.00 000 0.00 
28 Jul 04 CUSIP. 505401208 
Settled WEEDEN AND & CO / 106.00 13977000 

29 Nov 04 LATTICE SEMICONDUCTOR CORP COM 16,800 .000 90,54864 000 90,548 .64 0.00 000 0.00 
2 Dec 04 CUSIP. 518415104 
Settled LEHMAN BROTHERS INC / 336 00 5369800 

13 Dec 04 LAT71CE SEMICONDUCTOR CORP COM 7,100.000 38,560.10 .000 38,56010 000 000 0.00 
16 Dec 04 CUSIP: 518415104 
Settled BROADCORT CAPITAL CORP / 71 .00 5.421000 
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23 Aug 04 LTC PPTYS INC COM 800000 14,17856 000 14,17856 0 .00 0 .00 0.00 

26 Aug 04 CUSIP. 502175102 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ / 17.703200 

16 .00 

25 Aug 04 LTC PPTYS INC COM 1,400000 24,74402 .000 24,74402 0.00 0.00 000 

30 Aug 04 CUSIP. 502175102 
Settled BROADCORT CAPITAL CORP / 14 .00 17.664300 

7 Dec 04 LTC PPTYS INC COM 1,400000 27,909 .14 .000 27,909.14 0.00 0.00 0.00 

10 Dec 04 CUSIP' 502175102 
Settled LYNCH JONES & RYAN / 42 00 19905100 

13 Dec 04 LTC PP7YS INC COM 1,550000 31,270 .01 000 31,27001 0.00 000 0.00 

16 Dec 04 CUSIP. 502175102 
Settled BROADCORT CAPITAL CORP / 15 50 20.164200 

11 May 04 LUBRIZOL CORP COM 3,500,000 109,61440 .000 109,614.40 0.00 0.00 000 

14 May 04 CUSIP: 549271104 
Settled LYNCH JONES & RYAN 1175 .00 31 .268400 

1 Dec 04 
- 
M / I HOMES INC 1,200000 56,06352 000 56,063 .52 0.00 0.00 0.00 

6 Dec 04 CUSIP. 55305B101 
Settled BROADCORT CAPITAL CORP / 12 00 46.709600 

3 Dec 04 M / I HOMES INC 900.000 42,573 .78 .000 42,573 .78 000 0.00 0.00 

8 Dec 04 CUSIP. 55305B101 
Settled BERNSTEIN, SANFORD C. & CO / 18.00 47284200 

13 Dec 04 M / I HOMES INC 1,050.000 53,06501 .000 53,065 .01 000 0.00 0.00 

16 Dec 04 CUSIP: 55305BI01 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 50.528100 

1050 

13 Dec 04 M / I HOMES INC 400000 20,326 .00 .000 20,326 .00 000 0.00 0.00 

16 Dec 04 CUSIP. 55305B101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 50805000 

4.00 

16 Nov 04 MAGELLAN MIDSTREAM PARTNERS LP COM UNIT 1,900000 110,685.07 000 110,685.07 000 0.00 0.00 

19 Nov 04 REPSTG LTD PARTNER INT 
Settled CUSIP: 559080106 58235300 

JEFFERIES & COMPANY / 38.00 

13 Dec 04 MAGELLAN MIDSTREAM PARTNERS LP COM UNIT 800000 45,780 .00 000 45,780 .00 000 000 000 

16 Dec 04 REPSTG LTD PARTNER INT 
Settled CUSIP. 559080106 57215000 

BROADCORT CAPITAL CORP / 8 00 
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25 Mar 04 MAGNUM HUNTER RES INC COM PAR $0 002 5,500000 52,70045 000 52,700 .45 000 0.00 000 
30 Mar 04 CUSIP: 55972F203 
Settled BNY ESI SECURITIES CO. / 110 00 9561900 

23 Apr 04 MAGNUM HUNTER RES INC COM PAR $0 002 1,200000 13,21068 000 13,21068 0.00 000 0.00 
28 Apr 04 CUSIP 55972F203 
Settled BNY ESI SECURITIES CO / 30 .00 10983900 

10 May 04 MAGNUM HUNTER RES INC COM PAR $0 002 1,500.000 14,98545 .000 14,985 .45 0.00 000 000 
13 May 04 CUSIP. 55972F203 
Settled LYNCH JONES & RYAN / 75 00 9940300 

20 Sep 04 MANITOWOC INC COM 2,800.000 98,35700 000 98,357,00 0.00 000 0.00 
23 Sep 04 CUSIP, 563S71108 
Settled LYNCH JONES & RYAN / 140 00 35077500 

3 Nov 04 MANITOWOC INC COM 500.000 18,492.55 .000 18,492.55 0.00 0.00 0.00 
8 Nov 04 CUSIP. 563571108 
Settled LEHMAN BROTHERS INC / 10 00 36965100 

29 Apr 04 MASTEC INC COM 3,000000 22,529 .40 .000 22,52940 000 0.00 000 
4 May 04 CUSIP: 576323109 
Settled PRUDENTIAL EQUITY GROUP / 75 00 7.484800 

29 Jan 04 MB FINL INC NEW COM 3,100000 115,118so .000 115.11850 000 0.00 0.00 
3 Feb 04 CUSIP 55264U108 
Settled LIQUIDNET INC / 62 00 37.115000 

13 Doc 04 MB FINL INC NEW COM 900000 36,618 .30 000 36,618 .30 0.00 000 0.00 
16 Dec 04 CUSIP. 552641.1108 
Settled BROADCORT CAPITAL CORP / 9 00 40.677000 

23 Jul 04 MEMC ELECTR MATLS INC COM 5,800000 46,97420 .000 46,974.20 0.00 000 0.00 
28 Jul 04 CUSIP 552715104 
Settled BROADCORT CAPITAL CORP / 58 00 8089000 

26 Jul 04 MEMC ELECTR MATLS INC COM 3,400000 27,72394 000 27.723.94 000 0.00 0.00 
29 Jul 04 CUSIP, 552715104 
Settled WEEDEN AND & CO / 68 .00 8.134100 

27 Apr 04 MEN S WEARHOUSE INC COMMOM 3,000000 80,750 .70 .000 80,750 .70 0.00 0.00 000 
30 Apr 04 CUSIP. 587118100 
Settled J P MORGAN SECURITIES INC / 60 00 26.896900 

11 Nov 04 MEN S WEARHOUSE INC COMMOM 800.000 26,642 .64 .000 26,642 .64 0.00 0.00 0.00 
16 Nov 04 CUSIP: 587118100 
Settled JEFFERIES & COMPANY / 16 00 33.283300 
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1 
3 Dec 04 MEN S WEARHOUSE INC COMMOM 1,250000 40,11100 .000 40,111 .00 0 .00 000 000 

16 Dec 04 CUSIP . 587118100 
Settled BROADCORT CAPITAL CORP / 12 50 32078800 

26 Jan 04 MERIT MED SYS INC COM 2.700.000 66,660 .57 .000 66,660.57 0.00 0.00 0.00 
29 Jan 04 CUSIP: 589889104 
Settled BROADCORT CAPITAL CORP / 27 00 24679100 

14 Jun 04 MERITAGE HOMES CORP COM 1,300.000 85,132.06 .000 85,132.06 0.00 0.00 0.00 
17 Jun 04 CUSIP: 59001AI02 
Settled LYNCH JONES & RYAN / 65 00 65.436200 

17 Jun 04 MERITAGE HOMES CORP COM 200.000 13,17400 000 13,174 .00 000 0.00 0.00 
22 Jun 04 CUSIP: 59001AI02 
Settled LYNCH JONES & RYAN / 10 .00 65820000 

13 Dec 04 MERITAGE HOMES CORP COM 650000 69,46251 .000 69,462 .51 0.00 0.00 0.00 
16 Dec 04 CUSIP. 590OIA102 
Settled BROADCORT CAPITAL CORP / 6.50 106.855400 

19 Feb 04 MESA AIR GROUP INC COM 7,800,000 77,86428 '000 77,864 .28 0.00 0.00 0.00 
24 Feb 04 CUSIP. 590479101 
Settled LYNCH JONES & RYAN / 390 00 9932600 

8 Mar 04 MESA AIR GROUP INC COM 3,000000 28,80570 000 28,80570 0.00 0.00 000 
11 Mar 04 CUSIP. 590479101 
Settled ROCHDALE SECURITIES CORPORATION 90 00 9.571900 

7 Jan 04 METAL MGMT INC COM NEW STK NEW 400000 13,50904 .000 13,509 .04 000 0.00 0.00 
12 Jan 04 CUSIP* 591097209 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 33752600 

800 

7 Jan 04 METAL MGMT INC COM NEW STK NEW 100.000 3,34406 .000 3,34406 0.00 0.00 0.00 
12 Jan 04 CUSIP: 591097209 
Settled BROADCORT CAPITAL CORP / 1 .00 33 .430600 

12 Jan 04 METAL MGMT INC COM NEW STK NEW 900000 32,999 .13 .000 32,999 .13 0.00 000 0.00 
15 Jan 04 CUSIP. 591097209 
Settled FIDELITY CAPITAL MARKETS / 27 .00 36635700 

20 Jan 04 METAL MGMT INC COM NEW STK NEW 600000 20,23422 .000 20,234.22 0.00 000 0.00 
23 Jan 04 CUSIP 591097209 
Settled LYNCH JONES & RYAN / 30 00 33.673700 

21 Jul 04 MGP INGREDIENTS INC COM 3,100.000 53,810.11 .000 53,810.11 000 000 0.00 
26 Jul 04 CUSIP: 55302GIO3 
Settled CANTOR FITZGERALD & CO / 93 00 17.328100 
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20 Sep 04 MICROS SYS INC COM 200000 10,21000 .000 10,210 .00 0.00 000 0.00 
23 Sep 04 CUS)P. 594901100 
Settled LYNCH JONES & RYAN / 10 00 51 .000000 

21 Sep 04 MICROS SYS INC COM 800.000 40,480 .48 .000 40,480 .48 0.00 0.00 0.00 
24 Sep 04 CUSIP. 594901100 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 00 50.580600 

13 Dec 04 MICROS SYS INC COM 650000 48,14427 000 48,144 .27 0.00 0.00 0.00 
16 Dec 04 CUSIP. 594901100 
Settled BROADCORT CAPITAL CORP / 6 50 74058100 

3 Dec 04 MODINE MFG CO COM 3,900.000 126,16071 000 126.160.71 0.00 0.00 0.00 
8 Dec 04 CUSIP 607828100 
Settled BERNSTEIN, SANFORD C. & CO 78.00 32.328900 

13 Dec 04 MODINE MFG CO COM 2,350000 71,70461 .000 71,70461 0.00 0.00 0.00 
16 Dec 04 CUSIP 607828100 
Settled LEHMAN BROTHERS INC / 47 00 30.492600 

13 Dec 04 MODINE MFG CO COM 1,700000 51,897.77 000 51,897 .77 0.00 0.00 000 
16 Dec 04 CUSIP. 607828100 
Settled LEHMAN BROTHERS INC / 34 00 30508100 

15 Jun 04 MONACO COACH CORP COM 1,900.000 50,538 .29 000 50,538 .29 000 0.00 000 
18 Jun 04 CUSIP, 60886R103 
Settled ROCHDALE SECURITIES CORPORATION 57.00 26569100 

16 Jun 04 MONACO COACH CORP COM 800000 21,907 .04 .000 21,907.04 0.00 000 0.00 
21 Jun 04 CUSIP 60886RI03 
Settled LYNCH JONES & RYAN / 40 .00 27333800 

22 Jun 04 MONACO COACH CORP COM 500000 13,77185 .000 13,771 .85 000 000 000 
25 Jun 04 CUSIP: 60886RI03 
Settled LEHMAN BROTHERS INC / 10 00 27.523700 

12 Jul 04 MONACO COACH CORP COM 1,800000 47,185.56 000 47,16556 0.00 0.00 000 
15 Jul 04 CUSIP 60886R103 
Settled BROADCORT CAPITAL CORP / 18 00 26204200 

27 Oct 04 MOOG [NO CL A 2,500000 94,37250 000 94,37250 0.00 000 0.00 
1 Nov 04 CUSIP: 615394202 
Settled WEEDEN AND & CO / 37 .50 37734000 

13 Jan 04 MSC INDL DIRECT INC CL A COM 1,600.000 43,444 .80 .000 43,444.80 0.00 000 0.00 
16 Jan 04 CUSIP 553530106 
Settled BNY ES1 SECURITIES CO . / 48 00 27.123000 
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4 Mar 04 MTS SYS CORP COM 1,000000 28,32310 .000 28,323.10 000 0.00 0.00 
9 Mar 04 CUSIP 553777103 Settled 

MERRILL LYNCH PIERCE FENNER & SMITH 28303100 
2000 

8 Mar 04 MTS SYS CORP COM 1,100 .000 30,791 .09 .000 30,791 .09 0.00 0 .00 000 
11 Mar 04 CUSIP 553777103 
Settled BNY ESI SECURITIES CO . / 5 50 27 .986900 

1 
1 Mar 04 MTS SYS CORP COM 100000 2,746.25 000 2,746.25 0.00 0.00 0 .00 

16 Mar 04 CUSIP : 553777103 
Settled LYNCH JONES & RYAN / 5 00 27412500 
15 Mar 04 MTS SYS CORP COM 900.000 24,23628 000 24,236 .28 0 .00 0 .00 0 .00 
18 Mar 04 CUSIP : 553777103 
Settled WEEDEN AND & CO / 27 00 26.899200 
24 Mar 04 MTS SYS CORP COM 900000 22,388 .04 .000 22,388 .04 000 0 .00 000 
29 Mar 04 CUSIP. 553777103 
Settled LYNCH JONES & RYAN / 45 00 24825600 
25 Mar 04 MTS SYS CORP COM 300 .000 7,600 .74 000 7,600 .74 0 .00 0 .00 0 .00 
30 Mar 04 CUSIP : 553777103 
Settled BROADCORT CAPITAL CORP / 3 00 25,325800 
26 Mar 04 MTS SYS CORP COM 400.000 10,568 .44 000 10,568.44 0.00 0.00 0 .00 
31 Mar 04 CUSIP . 553777103 
Settled JEFFERIES & COMPANY / 10 00 26396100 
10 Dec 04 MYRIAD GENETICS INC COM 3,000 .000 66,027.60 .000 66,027.60 0 .00 0.00 0 .00 
15 Dec 04 CUSIP: 62855JI04 
Settled PERSHING DIVIDONALDSON LUFKIN/JE go oo 21 .979200 
13 Dec 04 MYRIAD GENETICS INC COM 3,250000 71,31573 .000 71,31573 0 .00 0 .00 0.00 
16 Dec 04 CUSIP. 62855J104 
Settled PULSE TRADING LLC / 65 00 21 .923300 
15 Oct 04 NARA BANCORP INC COM 1,200000 24,51312 000 24,513 .12 000 0 .00 0.00 
20 Oct 04 CUSIP* 630SOP105 
Settled KEEFE BRUYETTE AND WOODS INC / 36 00 20397600 
20 Apr 04 NASH FINCH CO COM 900000 21,622 .14 .000 21,622.14 0.00 000 000 
23 Apr 04 CUSIP . 631158102 
Settled BEAR, STEARNS, SECURITIES CORP / 22 .50 23999600 
21 Apr 04 NASH FINCH CO COM 1,200000 28,10184 .000 28,101 .84 000 0.00 000 
26 Apr 04 CUSIP, 631158102 
Settled WEEDEN AND & CO / 42 .00 23 .383200 
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23 Apr 04 NASH FINCH CO COM 1,100000 25,507 .24 000 25,507 .24 0.00 000 000 
28 Apr 04 CUSIP, 631158102 
Settled WEEDEN AND & CO / 27 .50 23.163400 

5 May 04 NATIONWIDE FINL SVCS INC CL A COM 1,700.000 59,192 .81 .000 59,192 .81 0.00 000 0.00 
10 May 04 CUSIP. 638612101 
Settled LYNCH JONES & RYAN / 85 00 34769300 

1 
3 Dec 04 NATIONWIDE FINL SVCS INC CL A COM 700000 26,82001 .000 26.820.01 000 0.00 000 

16 Dec 04 CUSIP. 638612101 
Settled BROADCORT CAPITAL CORP / 7.00 38304300 

9 Nov 04 NATL FINL PARTNERS CORP COM 3,000.000 102,78480 .000 102,784.80 0.00 0.00 0.00 
15 Nov 04 CUSIP. 63607P208 
Settled BNY ESI SECURITIES CO. / 60 00 34241600 

7 May 04 NCI BLDG SYS INC COM 1,500.000 42,442 .05 .000 42,442 .05 0.00 0.00 0.00 
12 May 04 CUSIP 628852105 
Settled BEAR . STEARNS, SECURITIES CORP / 45 00 28264700 

21 Jun 04 NCI BLDG SYS INC COM 400.000 12,518 .84 .000 12,518 .84 0.00 0.00 000 
24 Jun 04 CUSIP, 628852105 
Settled BEAR, STEARNS, SECURITIES CORP / 12 .00 31 .267100 

29 Nov 04 NCI BLDG SYS INC COM 1,200000 44,018 .28 .000 44,01828 0.00 0.00 0.00 
2 Dec 04 CUSIP: 628852105 
Settled THOMAS WEISEL PARTNERS LLC / 24 .00 36.661900 

1 Dec 04 NCI BLDG SYS INC COM 100000 3,819.94 .000 3,819.94 000 0.00 0.00 
6 Dec 04 CUSIP 628852105 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 38.179400 

13 Dec 04 NEW CENTY FINL CORP MID COM 1,450000 95,415.51 .000 95,415.51 0.00 0.00 000 
16 Dec 04 CUSIP: 6435EV108 
Settled BROADCORT CAPITAL CORP / 14 50 65 .793800 

9 Jun 04 NORDSON CORP COM 3,000.000 125.39520 .000 125,395.20 0.00 0.00 0.00 
14 Jun 04 CUSIP, 655663102 
Settled BNY ESI SECURITIES CO / 90 00 41768400 

18 Jun 04 OFFSHORE LOGISTICS INC COM 2,000.000 55,033 .00 .000 55,033 .00 0.00 0.00 0.00 
23 Jun 04 CUSIP: 676255102 
Settled LYNCH JONES & RYAN / 100 00 27.466500 

28 Sep 04 OFFSHORE LOGISTICS INC COM 300.000 9,88824 .000 9,88824 0.00 0.00 0.00 
I Oct 04 CUSIP: 676255102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 32.940800 

600 
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5 Oct 04 OFFSHORE LOGISTICS INC COM 500.000 17,81480 .000 17,814.80 000 0.00 000 
8 Oct 04 CUSIP. 676255102 
Settled WEEDEN AND & CO / 10 00 35609600 

3 Dec 04 OFFSHORE LOGISTICS INC COM 300.000 10,693.89 .000 10,693.89 0.00 000 coo 
8 Dec 04 CUSIP. 676255102 
Settled BERNSTEIN, SANFORD C. & CO / 6 00 35626300 

7 Dec 04 OFFSHORE LOGISTICS INC COM 100.000 3,47500 .000 3,475.00 000 0.00 000 
10 Dec 04 CUSIP. 676255102 
Settled LYNCH JONES & RYAN / 3.00 34720000 

13 Dec 04 OFFSHORE LOGISTICS INC COM 3,500000 116,454.80 000 116.45480 0.00 0.00 0.00 
16 Dec 04 CUSIP: 676255102 
Settled PULSE TRADING LLC / 70 .00 33 .252800 

22 Nov 04 OH CAS CORP COM 2,700.000 55,768.23 .000 55,768.23 0.00 000 0.00 
26 Nov 04 CUSIP. 677240103 
Settled UBSMARBURG SECURITIES LLC NEW YORM 1 20634900 

54.00 

13 Dec 04 OH CAS CORP COM 4,550000 98,98525 000 98,985.25 0.00 000 0.00 
16 Dec 04 CUSIP. 677240103 
Settled BROADCORT CAPITAL CORP / 45 50 21.745000 

5 Oct 04 OIL STS INTL INC COM ISIN US6780261052 3,500000 66,37435 .000 66,374.35 000 000 0.00 
8 Oct 04 CUSIP. 678026105 
Settled WEEDEN AND & CO / 70 00 18 .944100 

13 Oct 04 OIL STS INTL INC COM ]SIN US6780261052 1,200.000 21,72444 .000 21,724 .44 0.00 000 0.00 
18 Oct 04 CUSIP: 678026105 
Settled CANTOR FITZGERALD & CO / 24 00 18083700 

29 Nov 04 OIL STS INTL INC COM ISIN US6780261052 800000 16,424.16 .000 16,424 .16 000 000 000 
2 Dec 04 CUSIP, 678026105 
Settled THOMAS WEISEL PARTNERS LLC / 16 00 20510200 

13 Dec 04 OIL STS INTL INC COM ISIN US6780261052 2,350.000 44,64906 .000 44,649.06 0.00 0.00 0.00 
16 Dec 04 CUSIP. 678026105 
Settled BROADCORT CAPITAL CORP / 23 .50 18 .989600 

27 May 04 OM GROUP INC 1,100.000 29 .179 .59 000 29,17959 0.00 0.00 000 
2 Jun 04 CUSIP. 670872100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 26506900 

2200 
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17 Aug 04 OM GROUP ING 1,700000 52,949 .05 .000 52,949 .05 0 .00 0.00 0 .00 
20 Aug 04 CUSIP 670872100 
Settled ROCHDALE SECURITIES CORPORATION 51 .00 31 116500 

30 Nov 04 OM GROUP INC 1.400.000 43,10026 .000 43,10026 0.00 0.00 0.00 
3 Dec 04 CUSIP. 670872100 
Settled LYNCH JONES & RYAN / 42 00 30.755900 

7 Dec 04 OM GROUP INC 300.000 9,42186 .000 9,42186 000 0.00 0.00 
10 Dec 04 CUSIP 670872100 
Settled LYNCH JONES & RYAN 19 00 31376200 

1 
3 Dec 04 OM GROUP INC 1,900.000 57,96292 .000 57,96292 0.00 0.00 0.00 

16 Dec 04 CUSIP. 670872100 
Settled BROADCORT CAPITAL CORP / 19 00 30496800 

16 Dec 04 OM GROUP INC 900,000 29,31318 .000 29,313.18 000 0.00 0.00 
21 Dec 04 CUSIP 670872100 
Settled LYNCH JONES & RYAN / 27 00 32.540200 

2 Jul 04 OMI CORP NEW COM 3,600.000 43,444 .44 .000 43.444.44 0.00 000 000 
8 Jul 04 CUSIP Y6476W104 
Settled BNY ESI SECURITIES CO / 72 00 12047900 

6 Jul 04 OMI CORP NEW COM 2,700000 33,501 06 .000 33,501 .06 0.00 000 000 
9 Jul 04 CUSIP Y6476W104 
Settled LYNCH JONES & RYAN / 135 00 12357800 

27 Apr 04 ON SEMICONDUCTOR CORP COM 9,600000 60,761 .28 coo 60,761 .28 0.00 000 0.00 
30 Apr 04 CUSIP* 682189105 
Settled UBSIWARBURG SECURITIES LLC NEW YORIK\ 6314300 

14400 

4 May 04 ON SEMICONDUCTOR CORP COM 4,700000 25,578 .81 .000 25,578 .81 000 000 0.00 
7 May 04 CUSIP: 682189105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 5.422300 

94 .00 

3 Jun 04 ONYX PHARMACEUTICALS INC DEL COM 1,700.000 78,681 .44 .000 78,681 .44 0.00 0.00 000 
8 Jun 04 CUSIP. 683399109 
Settled ACCESS SECURITIES 54244 / 51 00 46.253200 

1 Nov 04 OPT CARE INC COM 5,500.000 75,402 .80 000 75,40280 0.00 0.00 000 
4 Nov 04 CUSIP: 683948103 
Settled WEEDEN AND & GO / I 10.00 13.689600 
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13 Dec 04 OPT CARE ING COM 2,350.000 43,266 .09 .000 43,266.09 000 000 0.00 
16 Dec 04 CUSIP: 683948103 
Settled PULSE TRADING LLC / 47 .00 18.391100 

7 May 04 ORBITAL SCI CORP COM 1,600000 22,99356 .000 22,993.56 0.00 0.00 0.00 
12 May 04 CUSIP, 685564106 
Settled BEAR, STEARNS, SECURITIES CORP / 54 00 12 .74-4200 

14 Jul 04 ORBITAL SCI CORP COM 3,800,000 50,862.62 000 50,86262 000 0.00 0.00 
19 Jul 04 CUSIP. 685564106 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 13359900 

9500 

13 Dec 04 ORBITAL SCI CORP COM 1,750.000 21,517 .48 000 21,517 .48 000 0.00 0.00 
16 Dec 04 CUSIP. 685564106 
Settled BROADCORT CAPITAL CORP / 17 50 12285700 

20 Sep 04 OREGON STL MLS INC COM 4,300000 68,308 .94 .000 68,30894 000 0.00 0.00 
23 Sep 04 CUSIP. 686079104 
Settled LYNCH JONES & RYAN / 215 00 15835800 

30 Nov 04 OREGON STL MLS INC COM 1,400,000 25,16570 000 25,165.70 0.00 0.00 0.00 
3 Dec 04 CUSIP. 686079104 
Settled LYNCH JONES & RYAN / 42.00 17945500 

13 Dec 04 OREGON STL MLS INC COM 2,400.000 42,07704 000 42,077.04 0.00 0.00 000 
16 Dec 04 CUSIP: 686079104 
Settled BROADCORT CAPITAL CORP / 24 00 17 .522100 

6 Aug 04 OVERSEAS SHIPHOLDING GROUP INC COM 2,200.000 96,69836 000 96,698 .36 0.00 0.00 0.00 
11 Aug 04 CUSIP: 690368105 
Settled LYNCH JONES & RYAN / 110.00 43903800 

13 Dec 04 OVERSEAS SHIPHOLDING GROUP INC COM 500000 30,68000 .000 30,680 .00 0.00 000 000 
16 Dec 04 CUSIP: 690368105 
Settled BROADCORT CAPITAL CORP / 5 00 61 .350000 

14 Dec 04 OVERSEAS SHIPHOLDING GROUP INC COM 450000 27,16398 000 27,163 .98 0.00 0.00 0.00 
17 Dec 04 CUSIP 690368105 
Settled LYNCH JONES & RYAN / 13 50 60334400 

12 Apr 04 PAC SUNWEAR CAL INC COM 900000 20,521 .17 .000 20 .521 17 0.00 0.00 0.00 
15 Apr 04 CUSIP, 694873100 
Settled FIDELITY CAPITAL MARKETS / 27.00 22.771300 

29 Mar 04 PACIFIC CAP BANCORP NEW COM 600000 23,59842 .000 23,598 .42 0.00 000 000 
1 Apr 04 CUSIP: 69404PI01 
Settled LYNCH JONES & RYAN / 30 00 39280700 
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23 Nov 04 PENN-AMER GROUP INC COM 2,200.000 32,772 .08 000 32,77208 000 0.00 0.00 
29 Nov 04 CUSIP 707247102 
Settled LYNCH JONES & RYAN / 66 00 14866400 

9 Nov 04 PERFORMANCE FOOD GROUP CO COM 2,500.000 63,874 .75 .000 63,874 .75 0.00 000 0.00 
15 Nov 04 CUSIP. 713755106 
Settled LEHMAN BROTHERS INC / 50 00 25529900 

16 Nov 04 PERFORMANCE FOOD GROUP CO COM 1 .900000 50,09369 .000 50,093 .69 0.00 000 0.00 
19 Nov 04 CUSIP 713755106 
Settled JEFFERIES & COMPANY / 38.00 26345100 

13 Dec 04 PERFORMANCE FOOD GROUP CO COM 1,850000 49,10104 .000 49,101 .04 0.00 0.00 0.00 
16 Dec 04 CUSIP: 713755106 
Settled BROADCORT CAPITAL CORP / 18.50 26531100 
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1 
3 Dec 04 PACIFIC CAP BANCORP NEW COM 600.000 19,683 .00 .000 19,68300 0.00 000 000 

16 Dec 04 CUSIP: 69404P101 
Settled BROADCORT CAPITAL CORP / 6 00 32795000 

1 
0 Dec 04 PAREXEL INTL CORP COM 2,000.000 40,488.20 .000 40,488.20 0.00 0.00 0.00 

15 Dec 04 CUSIP 699462107 
Settled PERSHING DIWDONALDSON LUFKIN/JE 60 00 20,214100 

13 Dec 04 PAREXEL INTL CORP COM 2,850.000 58,411 .89 .000 58,411 89 0.00 0.00 0.00 
16 Dec 04 CUSIP: 699462107 
Settled LEHMAN BROTHERS INC / 57 .00 20475400 

13 Dec 04 PAREXEL INTL CORP COM 4,700.000 96 .191 61 000 96,191 .61 0.00 000 0.00 
16 Dec 04 CUSIP. 699462107 
Settled LEHMAN BROTHERS INC / 94 00 20.446300 

7 Jul 04 PAXAR CORP COM 4.000000 75,177 .60 .000 75 .177 .60 0.00 0.00 0.00 
12 Jul 04 CUSIP 704227107 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 18,774400 

8000 

15 Sep 04 PAXAR CORP COM 600000 13,01550 .000 13,015 .50 000 000 0.00 
20 Sep 04 CUSIP: 704227107 
Settled WEEDEN AND & CO / 12 00 21672500 

22 Nov 04 PENN-AMER GROUP INC COM 2,400.000 35,883.12 .000 35,883.12 0.00 0.00 0.00 
26 Nov 04 CUSIP, 707247102 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ / 14931300 

4800 
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13 Dec 04 PHOTRONICS INC COM 2,750000 44,94297 000 44,942 .97 0.00 0.00 0.00 
16 Dec 04 CUSIP. 719405102 
Settled BROADCORT CAPITAL CORP / 27 50 16332899 

2 Mar 04 PLAINS EXPL & PRODTN CO COM 2,000.000 35,21580 000 35,215 .80 0.00 0.00 0.00 
5 Mar 04 CUSIP: 726505100 
Settled BROCKHOUSE & COOPER / 50 00 17582900 

13 Dec 04 PLAINS EXPL & PRODTN CO COM 4,050.000, 101,09570 000 101,095.70 0.00 0.00 0.00 
16 Dec 04 CUSIP 726505100 
Settled BROADCORT CAPITAL CORP / 40.50 24951900 

20 May 04 PLATINUM UNDERWRITERS HLOGS INC COM 1,000000 30,96740 .000 30,96740 0.00 000 0.00 
25 May 04 USDO 01 
Settled CUSIP: G7127P100 30947400 

CREDIT SUISSE FIRST BOSTON CORPORATION 
2000 

.000 39,967 .98 0.00 0.00 0.00 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Realized gain/loss 

Purchases 

Equities 
29 Apr 04 PETRO DEV CORP COM 500000 14,94775 .000 14,947 .75 000 0.00 0.00 
4 May 04 CUSIP- 716578109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 29875500 

1000 

7 May 04 PETRO DEV CORP COM 600000 15,757 .08 .000 15,757 .08 000 000 000 
12 May 04 CUSIP. 716578109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 26241800 

1200 

26 Jul 04 PETRO DEV CORP COM 2,000.000 51,40900 .000 51,409.00 0.00 0.00 0.00 
29 Jul 04 CUSIP. 716578109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 25694500 

2000 

30 Nov G4 PHOTRONICS INC COM 6,000000 113,91120 .000 113,911.20 0.00 0.00 0.00 
3 Dec 04 CUSIP. 719405102 
Settled LYNCH JONES & RYAN / 180 00 18955200 

13 Dec 04 PHOTRONICS INC COM 500.000 - 8,27500 000 8,27500 000 0.00 000 
16 Dec 04 CUSIP. 719405102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 16540000 

500 

3 Jun 04 PLATINUM UNDERWRITERS HLDGS INC COM 1,300000 39,967 .98 
8 Jun 04 USDO.01 
Settled CUSIP. G7127P100 30714600 

CREDIT SUISSE FIRST BOSTON CORPORATION 
3900 
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7 Jun 04 PLATINUM UNDERWRITERS HLDGS INC COM 100000 - 3,097.00 .000 3.09700 0.00 0 .00 0.00 
10 Jun 04 USDO 01 
Settled CUSIP. G7127P100 30.950000 

CREDIT SUISSE FIRST BOSTON CORPORATION 
200 

15 Jul 04 PLATINUM UNDERWRITERS HLDGS INC COM 600,000 18,481 .98 .000 18,481 .98 0.00 0.00 0.00 
20 Jul 04 USDO 01 
Settled CUSIP. G7127P100 30.753300 

LYNCH JONES & RYAN / 30 00 

27 Jul 04 PLATINUM UNDERWRITERS HLDGS INC COM 700.000 19,778 .71 000 19,778 .71 0.00 0.00 0.00 
30 Jul 04 USDO 01 
Settled CUSIP, G7127PI00 28.235300 

PRUDENTIAL EQUITY GROUP / 14 .00 

2 Feb 04 PNM RES INC COM 2,000.000 60,49680 .000 60,496.80 000 0.00 0.00 
5 Feb 04 CUSIP. 693491-1107 
Settled LYNCH JONES & RYAN / 100 00 30.198400 

9 Feb 04 PNM RES INC COM 600000 18,41100 .000 18,411 .00 0.00 0.00 0.00 
12 Feb 04 CUSIP. 693491-1107 
Settled LYNCH JONES & RYAN / 30.00 30635000 

13 May 04 PNM RES INC COM 600.000 17,364.36 .000 17,36-4.36 0.00 0.00 0.00 
18 May 04 CUSIP. 693491-11107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 15.00 28.915600 

27 May 04 POLYCOM INC COM 2.300000 46,085 .33 46,085 .33 0.00 0.00 0.00 
2 Jun 04 CUSIP, 73172K104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 34 50 20022100 

7 Jun 04 POLYCOM INC COM 1,900000 37,65895 000 37,658 .95 0.00 000 0.00 
10 Jun 04 CUSIP. 731721<104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 19,800500 

3800 

13 Dec 04 POLYCOM INC COM 1,800000 40,28598 000 40,285.98 000 0.00 0.00 
16 Dec 04 CUSIP. 73172KI04 
Settled BROADCORT CAPITAL CORP 118 00 22371100 

26 Jul 04 POPE & TALBOT INC COM 2,900000 52,519.00 .000 52,519 .00 0.00 0.00 0.00 
29 Jul 04 CUSIP 732827100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 18100000 

29 .00 



Equities 
11 May 04 POTLATCH CORP COM 3,100000 110,46695 .000 110,466.95 000 000 0.00 
14 May 04 CUSIP. 737628107 
Settled LYNCH JONES & RYAN / 155 00 35584500 

8 Mar 04 PRIMUS TELECOMMUNICATIONS GROUP INC COM 2,600000 19,865.30 .000 19,865.30 000 0.00 0.00 
11 Mar 04 CUSIP. 741929103 
Settled ROCHDALE SECURITIES CORPORATION 78 00 7610500 

1 
2 Jan 04 PROGRESS SOFTWARE CORP COM 1,000.000 23,31930 .000 23.319.30 000 000 000 
15 Jan 04 CUSIP* 743312100 
Settled FIDELITY CAPITAL MARKETS / 30 .00 23289300 

12 Apr 04 PROGRESS SOFrWARE CORP COM 700000 17,06656 000 17,06656 000 0.00 0.00 
15 Apr 04 CUSIP* 743312100 
Settled WEEDEN AND & CO / 17.50 24355800 

5 Apr 04 PROV HEALTHCARE CO COM 3,700000 61,80332 .000 61,803 .32 0.00 0.00 000 
8 Apr 04 CUSIP 743977100 
Settled LYNCH JONES & RYAN / 185 00 16 .653600 

29 Apr 04 PROV HEALTHCARE CO COM 100000 1,61416 .000 1,614.16 000 0.00 000 
4 May 04 CUSIP: 743977100 
Settled PRUDENTIAL EQUITY GROUP / 2 50 16 .116600 

30 Apr 04 PROV HEALTHCARE CO COM 3,600.000 57,62052 .000 57,620 .52 0.00 000 000 
5 May 04 CUSIP* 743977100 
Settled WEEDEN AND & CO / 90 00 15.980700 

15 Jul 04 QUANEX CORP COM 1,300000 60,876 .01 000 60,87601 0.00 0.00 0.00 
20 Jul 04 CUSIP. 747620102 
Settled LYNCH JONES & RYAN / 65 00 46.777700 

18 Jun 04 R H DONNELLEY CORP COM NEW 1,800000 79,914.06 000 79,914.06 0.00 0.00 0.00 
23 Jun 04 CUSIP. 74955W307 
Settled LYNCH JONES & RYAN / 90 .00 44.346700 

21 Jun 04 R H DONNELLEY CORP COM NEW 400000 17,651 .00 .000 17,651 .00 0.00 0.00 0.00 
24 Jun 04 CUSIP 74955W307 
Settled J P MORGAN SECURITIES INC / 8 00 44107500 

1 Nov 04 RALCORP HLDGS INC NEW COM 2,300.000 85,33391 .000 85.33391 0.00 0.00 0.00 
4 Nov 04 CUSIP: 751028101 
Settled WEEDEN AND & CO / 46 00 37.081700 

13 Dec 04 RALCORP HLDGS INC NEW COM 600000 24,711 .00 000 24,711 .00 0.00 0.00 000 
16 Dec 04 CUSIP 751028101 
Settled BROADCORT CAPITAL CORP / 6.00 41 .175000 
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5 Feb 04 RAYOVAC CORP COM 3,900.000 91,722 .93 .000 91,72293 0.00 0.00 000 
10 Feb 04 CUSIP: 755081106 
Settled JEFFERIES & COMPANY / 78 00 23498700 

8 Mar 04 RAYOVAC CORP COM 600.000 15,82638 000 15,826.38 0.00 0.00 000 
11 Mar 04 CUSIP. 755081106 
Settled ROCHDALE SECURITIES CORPORATION 18 00 26347300 

1 
6 Nov 04 RAYOVAC CORP COM 4,800000 134,03664 .000 134,03664 000 0.00 0.00 

19 Nov 04 CUSIP, 755081106 
Settled JEFFERIES & COMPANY / 96 00 27904300 

13 Dec 04 RAYOVAC CORP COM 2,050000 62,03505 .000 62,035 .05 000 0.00 000 
16 Dec 04 CUSIP. 755081106 
Settled BROADCORT CAPITAL CORP / 20 50 30251000 

29 Jan 04 RC2 CORP COM 300000 7,251 .33 000 7,251 .33 0.00 000 0.00 
3 Feb 04 CUSIP. 749388104 
Settled BEAR, STEARNS, SECURITIES CORP / 9.00 24141100 

30 Jan 04 RC2 CORP COM 800000 19,671 .76 000 19,671 .76 0.00 000 0.00 
4 Feb 04 CUSIP: 749388104 
Settled BEAR, STEARNS, SECURITIES CORP / 12 00 24574700 

8 Mar 04 RC2 CORP COM 600.000 15,55800 .000 15,558.00 000 0.00 0.00 
11 Mar 04 CUSIP 749388104 
Settled ROCHDALE SECURITIES CORPORATION 18 00 25900000 

9 Mar 04 RC2 CORP COM 600000 15,653.76 000 15,653 .76 0.00 000 0.00 
12 Mar 04 CUSIP. 749388104 
Settled PRUDENTIAL EQUITY GROUP / 18 00 26059600 

24 Mar 04 RC2 CORP COM 1,200000 32,11908 000 32,119 .08 000 0.00 0.00 
29 Mar 04 CUSIP 749388104 
Settled LYNCH JONES & RYAN / 60 00 26715900 

14 Jul 04 REDWOOD TR INC COM 900000 49,32963 .000 49,329 .63 000 0.00 0.00 
19 Jul 04 CUSIP 758075402 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 54.800700 

900 

31 Aug 04 REDWOOD TR INC COM 400000 23,618 .16 000 23,618.16 000 0.00 0.00 
3 Sep 04 CUSIP. 758075402 
Settled INVESTMENT TECHNOLOGY GROUP INC / 8 00 59025400 

13 Dec 04 REDWOOD TR INC COM 550.000 33,17952 .000 33,17952 0.00 0.00 0.00 
16 Dec 04 CUSIP: 758075402 
Settled BROADCORT CAPITAL CORP / 5.50 60.316400 
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28 Jul 04 RELIANCE STL & ALUM CO COM 3,000000 117,22950 000 117,229.50 000 0.00 0.00 
2 Aug 04 CUSIP 759509102 
Settled WEEDEN AND & CO / 60 00 39.056500 

29 Jul 04 RELIANCE STL & ALUM CO COM 400.000 15,707.80 000 15,70780 0.00 0.00 0.00 
3 Aug 04 CUSIP. 759509102 
Settled ABEL NOSER CORPORATION / 8 00 39249500 

4 Aug 04 RELIANCE STL & ALUM CO COM 300000 11 .71899 000 11,718 .99 0.00 0.00 0.00 
9 Aug 04 CUSIP' 759509102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 39.053300 

3.00 

13 Dec 04 RELIANCE STL & ALUM CO COM 1,550000 59,817 .45 000 59,817.45 0.00 0.00 0.00 
16 Dec 04 CUSIP: 759509102 
Settled BROADCORT CAPITAL CORP / 15 50 38.681900 

1 Nov 04 RES-CARE INC 5.700000 69,604 .41 .000 69,60441 0.00 000 0.00 
4 Nov 04 CUSIP 760943100 
Settled WEEDEN AND & CO / 114 00 12.191300 

13 Dec 04 RES-CARE INC 4.550.000 69,253.73 .000 69,253 .73 000 0.00 0.00 
16 Dec 04 CUSIP, 760943100 
Settled PULSE TRADING LLC / 91 .00 15200600 

5 Apr 04 ROFIN SINAR TECHNOLOGIES INC COM 1,600000 50,63728 .000 50,637 .28 0.00 0.00 0.00 
8 Apr 04 CUSIP 775043102 
Settled LYNCH JONES & RYAN / 80 00 31 .598300 

7 Apr 04 ROFIN SINAR TECHNOLOGIES INC COM 1,400000 43,68322 .000 43,683.22 0.00 000 0.00 
13 Apr 04 CUSIP: 775043102 
Settled CANTOR FITZGERALD & CO / 35 00 31 .177300 

15 Dec 04 ROFIN SINAR TECHNOLOGIES INC COM 850,000 33,636 .03 .000 33,636.03 000 0.00 0.00 
20 Dec 04 CUSIP. 775043102 
Settled LYNCH JONES & RYAN / 25 50 39541800 

7 Sep 04 RPM INTL INC 5,000000 81,04600 000 81,04600 0.00 000 0.00 
10 Sep 04 CUSIP, 749685103 
Settled BEAR, STEARNS, SECURITIES CORP 100 00 16.189200 

13 Dec 04 RPM INTL INC 2,100.000 38,96298 .000 38,962 .98 0.00 0.00 000 
16 Dec 04 CUSIP* 749685103 
Settled BROADCORT CAPITAL CORP / 21 00 18543800 

13 Jan 04 RUBY TUESDAY INC COM 2,400.000 69,273 .12 .000 69,273 .12 0.00 000 0.00 
16 Jan 04 CUSIP. 781182100 
Settled BNY ESI SECURITIES CO. / 72.00 28833800 
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14 Jan 04 RUBY TUESDAY INC COM 1,400000 41,13620 000 41,136 .20 0.00 000 0.00 
20 Jan 04 CUSIP 781182100 
Settled LYNCH JONES & RYAN / 70 .00 29 .333000 

16 Jan 04 RUBY TUESDAY INC COM 200000 5,92928 .000 5,929.28 000 000 0.00 
22 Jan 04 CUSIP. 781182100 
Settled BEAR, STEARNS, SECURITIES CORP 5.00 29621400 

26 Jan 04 RUBY TUESDAY INC COM 900.000 25,55298 .000 25,552 .98 000 0.00 0.00 
29 Jan 04 CUSIP- 781162100 
Settled BROADCORT CAPITAL CORP / 9.00 28.382200 

26 Jan 04 RUDDICK CORP COM 1,600.000 30,264 .16 000 30,264 .16 0.00 000 0.00 
29 Jan 04 CUSIP 781258108 
Settled GOLDMAN SACHS & COMPANY 32 00 18895100 

9 Feb 04 RUDDICK CORP COM 1,600000 31,070.56 000 31,070.56 0.00 000 0.00 
12 Feb 04 CUSIP, 781258108 
Settled LYNCH JONES & RYAN / 80 00 19369100 

11 Feb 04 RUDDICK CORP COM 2,100000 42,08694 000 42,086.94 000 000 0.00 
17 Feb 04 CUSIP. 781258108 
Settled LYNCH JONES & RYAN / 105 00 19.991400 

13 Dec 04 RUDDICK CORP COM 2,250000 48,39390 .000 48,393 .90 000 0.00 0.00 
16 Dec 04 CUSIP. 781258108 
Settled BROADCORT CAPITAL CORP / 22 50 21.498400 

15 Oct 04 S W BANCORPORATION TEX INC COM 8,200000 170,23856 .000 170,238.56 0.00 0.00 0.00 
20 Oct 04 CUSIP. 84476R109 
Settled KEEFE BRUYETTE AND WOODS INC. / 246.00 20730800 

13 Dec 04 S W BANCORPORATION TEX INC COM 3,500000 82,728 .10 000 82,728.10 0.00 0.00 0.00 
16 Dec 04 CUSIP: 84476RI09 
Settled BROADCORT CAPITAL CORP / 35.00 23.626600 

20 May 04 SAKS INC COM 2,000.000 28,07620 000 28.07620 000 000 0.00 
25 May 04 CUSIP: 79377W108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 14018100 

4000 

4 Mar 04 SANDERSON FARMS INC COM 2.700.000 94,551 .84 .000 94,551 .84 0.00 0.00 0.00 
9 Mar 04 CUSIP. 800013104 
Settled BEAR, STEARNS, SECURITIES CORP / 54 00 34.9992CO 

23 Mar 04 SCHNITZER STL INDS INC CIL A 300000 12,935 .70 .000 12,935 .70 0.00 000 0.00 
26 Mar 04 CUSIP. 806882106 
Settled LYNCH JONES & RYAN / 15.00 43069000 

Northern Trust Generatedby Northern Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description Realized gain/loss 
~Te-ttledate Asset ID Shares/PAPI Transaction amount 
Trade Status Broker/Com mission Price Principal Accrued Interest Cost Market Translation Total 

Purchases 



Equities 

1 
3 Dec 04 SCHNITZER STL INDS INC CL A 1,100.000 35,157 .98 .000 35,157.98 0 .00 0 .00 0.00 

16 Dec 04 CUSIP, 806882106 
Settled BROADCORT CAPITAL CORP / 11 .00 31.951800 

28 Jul 04 SCHULMAN A INC COM 4,200.000 85,520 .40 .000 85,520.40 0.00 0.00 0.00 
2 Aug 04 CUSIP: 808194104 
Settled WEEDEN AND & CO / 84 .00 20.342000 

9 Jun 04 SCIENTIFIC GAMES CORP 2,700.000 51,252 .75 .000 51,252.75 0.00 0.00 0.00 
14 Jun 04 CUSIP, 80874P109 
Settled UBSAVARBURG SECURITIES LLC NEW YORM 18.962500 

5400 

17 Jun 04 SCIENTIFIC GAMES CORP 600000 11,091 .00 .000 11,091 .00 0.00 0.00 0.00 
22 Jun 04 CUSIP. 80874P109 
Settled LYNCH JONES & RYAN / 30 00 18.435000 

21 Jun 04 SCIENTIFIC GAMES CORP 400000 7.341 .80 .000 7,341 .80 0.00 0.00 0.00 
24 Jun 04 CUSIP' 80874P109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 18334500 

800 

14 Apr 04 SELECT MED CORP OC-COM 6,100000 101,03369 000 101,03369 000 0.00 0.00 
19 Apr 04 CUSIP. 816196109 
Settled MORGAN STANLEY & CO INC NEW YORK 16.542900 

12200 

16 Apr 04 SELECT MED CORP OC-COM 1,000.000 16,223 .80 .000 16,223 .80 0.00 0.00 0.00 
21 Apr 04 CUSIP, 816196109 
Settled UBSIWARBURG SECURITIES LLC NEW YORK\ 16.203800 

2000 

20 Apr 04 SELECT MED CORP OC-COM 900000 15,29577 .000 15,295 .77 0.00 0.00 0.00 
23 Apr 04 CUSIP: 816196109 
Settled BEAR, STEARNS, SECURITIES CORP / 22 .50 16.970300 

12 May 04 SELECT MED CORP OC-COM 200.000 2,141 .66 .000 2,141.66 000 0.00 0.00 
17 May 04 CUSIP* 816196109 
Settled ROCHDALE SECURITIES CORPORATION / 4.00 10.688300 

2 Aug 04 SELECT MED CORP OC-COM 3,300.000 42,528 .09 000 42,52809 000 0.00 0.00 
5 Aug 04 CUSIP: 816196109 
Settled LYNCH JONES & RYAN / 165 00 12.837300 

13 Fab 04 SELECTIVE INS GROUP INC COM 1,500.000 55,192 .80 .000 55,19280 0.00 0.00 0.00 
19 Feb 04 CUSIP* 816300107 
Settled WEEDEN AND & CO / 45 00 36765200 
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17 Feb 04 SELECTIVE INS GROUP INC COM 500.000 18,44180 .000 18,441 80 000 0.00 0.00 
20 Feb 04 CUSIP 816300107 
Settled BEAR, STEARNS, SECURITIES CORP 10 00 36863600 

1 
3 Dec 04 SELECTIVE INS GROUP INC COM 400000 17,88000 000 17,880.00 000 0.00 0.00 
16 Dec 04 CUSIP: 816300107 
Settled BROADCORT CAPITAL CORP / 4.00 44690000 

12 Jan 04 SEROLOGICALS CORP COM 1,100.000 19,04925 .000 19,04925 000 0.00 0.00 
15 Jan 04 CUSIP: 817523103 
Settled FIDELITY CAPITAL MARKETS / 33.00 17287500 

20 Jan 04 SERVICE CORP INTL COM 6,000.000 37,996 .20 000 37,996.20 000 0.00 0.00 
23 Jan 04 CUSIP: 817565104 
Settled LYNCH JONES & RYAN / 300.00 6.282700 

13 Apr 04 Sl INTL INC COM 800.000 21,822 .96 .000 21,822 .96 000 0.00 0.00 
16 Apr 04 CUSIP 78427V102 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 27.263700 

12 .00 

20 Apr 04 Sl INTL INC COM 700.000 17,599.54 .000 17,599 .54 0.00 0.00 0.00 
23 Apr 04 CUSIP: 7a427V102 
Settled KNIGHT SECURITIES L P. / 21 00 25112200 

22 Apr 04 Sl INTL INC COM 800.000 19,782 .00 .000 19.782.00 0.00 000 0.00 
27 Apr 04 CUSIP: 78427V102 
Settled ROCHDALE SECURITIES CORPORATION 20 00 24702500 

13 Dec 04 Sl INTL INC COM 400000 11,725 .56 .000 11,725.56 000 0.00 0.00 
16 Dec 04 CUSIP. 78427V102 
Settled BROADCORT CAPITAL CORP / 4.00 29 .303900 

15 Apr 04 SIERRA HLTH SVCS INC COM 3,300000 115,943.19 .000 115,943.19 000 0.00 0.00 
20 Apr 04 CUSIP* 826322109 
Settled INVESTMENT TECHNOLOGY GROUP INC 99 00 35.104300 

26 Apr 04 SIERRA HLTH SVCS INC COM 400000 14,93436 .000 14,93436 0.00 0.00 0.00 
29 Apr 04 CUSIP. 626322109 
Settled LYNCH JONES & RYAN / 20 00 37285900 

13 Dec 04 SIERRA HILTH SVCS INC COM 1,550000 90,19357 .000 90,193 .57 000 0.00 0.00 
16 Dec 04 CUSIP, 826322109 
Settled BROADCORT CAPITAL CORP / 15 .50 58.179400 
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27 May 04 SKECHERS U S A INC CL A CL A ISIN 200000 - 2,294 .00 .000 2,294 .00 0 .00 000 000 
2 Jun 04 #US8305661055 
Settled CUSIP: 830566105 11 450000 

CREDIT SUISSE FIRST BOSTON CORPORATION 
400 

27 May 04 SKECHERS U S A INC CL A CL A ISIN 1,600000 18,14288 .000 18,14288 000 0.00 0.00 
2 Jun 04 #US8305661055 
Settled CUSIP. 830566105 11,324300 

INVESTMENT TECHNOLOGY GROUP INC / 24 00 

2 Jun 04 SKECHERS U S A INC CL A CL A ISIN 1,400.000 16.24140 000 16,241 .40 0.00 0.00 0.00 

7 Jun 04 #US8305661055 
Settled CUSIP. 830566105 11 .576000 

GOLDMAN SACHS & COMPANY / 35 00 

27 May 04 SOURCE INTERLINK COMPANIES INC COM NEW 5,900.000 61,19008 000 61,19008 0.00 0.00 000 

2 Jun 04 CUSIP 836151209 
Settled INVESTMENT TECHNOLOGY GROUP INC / 88 .50 10.356200 

16 Apr 04 STD MICROSYSTEMS CORP COM 1,300000 34,571 .55 .000 34,571 .55 0.00 0.00 000 
21 Apr 04 CUSIP: 853626109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 26.563500 

3900 

26 Apr 04 STID MICROSYSTEMS CORP COM 1,600.000 42,38224 .000 42,382 .24 0.00 0.00 0.00 

29 Apr 04 CUSIP: 853626109 
Settled LYNCH JONES & RYAN / 80 00 26438900 

11 Feb 04 STD PAC CORP NEW COM 2,900000 146,081 .99 .000 146,081 .99 000 0.00 000 
17 Feb 04 CUSIP: 85375C101 
Settled LYNCH JONES & RYAN / 145.00 50.323100 

20 Sep 04 STID PAC CORP NEW COM 2,900.000 155,30312 .000 155,303.12 0.00 0.00 000 

23 Sep 04 CUSIP: 85375C101 
Settled LYNCH JONES & RYAN / 145.00 53.502800 

13 Dec 04 STD PAC CORP NEW COM 1,250000 77,30550 .000 77,305 .50 0.00 0.00 0.00 
16 Dec 04 CUSIP. 85375C101 
Settled BROADCORT CAPITAL CORP / 12.50 61 .834400 

21 Dec 04 STERLING FINL CORP COM 4,100,000 114,677.00 .000 114,677.00 0.00 0.00 000 
27 Dec 04 CUSIP: 859317109 
Settled KEEFE BRUYETTE AND WOODS INC. 123 00 27940000 

15 Sep 04 STERLING FINL CORP WASH COM 3,300.000 116,488.68 .000 116,488.68 0.00 000 000 
20 Sep 04 CUSIP. 859319105 
Settled WEEDEN AND & CO / 66 00 35279600 
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7 May 04 STEWART ENTERPRISES INC CL A COM 3,500000 25,62455 000 25,624.55 000 0.00 0.00 
12 May 04 CUSIP, 860370105 
Settled BEAR, STEARNS, SECURITIES CORP / 105.00 7.291300 

7 Jul 04 STEWART ENTERPRISES INC CL A COM 2,200000 17,231 .06 .000 17,231 .06 000 0.00 0.00 
12 Jul 04 CUSIP. 860370105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 7.812300 

4400 

8 Jul 04 STEWART ENTERPRISES INC CIL A COM 1,700000 12,913.03 .000 12,913 .03 0.00 0.00 000 
13 Jul 04 CUSIP. 860370105 
Settled LYNCH JONES & RYAN / 85 .00 7545900 

13 Dec 04 STEWART ENTERPRISES INC CL A COM 3,150,000 24,132 .15 .000 24,132 .15 0.00 000 0.00 
16 Dec 04 CUSIP. 860370105 
Settled BROADCORT CAPITAL CORP / 31 50 7651000 

1 
4 Dec 04 STEWART ENTERPRISES INC CL A COM 3,600000 27,439 .20 .000 27,43920 0.00 0.00 0.00 

17 Dec 04 CUSIP* 860370105 
Settled LYNCH JONES & RYAN / 108 00 7592000 

20 Dec 04 STEWART ENTERPRISES INC CL A COM 4,500000 31,63185 .000 31,63185 0.00 0.00 000 
23 Dec 04 CUSIP* 860370105 
Settled LYNCH JONES & RYAN / 135 00 6999300 

27 Oct 04 STILLWATER MNG CO COM 7,000000 88,402.30 .000 88,402.30 000 000 0.00 
1 Nov 04 CUSIP. 86074QI02 
Settled PULSE TRADING LLC / 140 00 12.608900 

5 Nov 04 STILLWATER MNG CO COM 1,500,000 16,87035 .000 16,87035 000 000 000 
10 Nov 04 CUSIP. 86074Q102 
Settled LEHMAN BROTHERS INC / 30 00 11 226900 

11 Nov 04 STILLWATER IVING CO COM 2,400000 27,22584 .000 27,22584 000 000 000 
16 Nov 04 CUSIP, 86074QI02 
Settled LEHMAN BROTHERS INC / 48.00 11 .324100 

13 Dec 04 STILLWATER IVING CO COM 4,600000 53,560 .10 .000 53,56010 0.00 0.00 0.00 
16 Dec 04 CUSIP. 860740102 
Settled BROADCORT CAPITAL CORP / 46 00 11 .633500 

19 Feb 04 STONE ENERGY CORP COM 1,500.000 63,98325 .000 63,98325 000 0.00 0.00 
24 Feb 04 CUSIP: 861642106 
Settled LYNCH JONES & RYAN / 75 .00 42.605500 

2 Mar 04 STONE ENERGY CORP COM 1,100000 52,089 .07 .000 52,089 .07 0.00 0.00 0.00 
5 Mar 04 CUSIP: 861642106 
Settled BROCKHOUSE & COOPER / 27.50 47.328700 
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16 Apr 04 STONE ENERGY CORP COM 300.000 15,04191 .000 15,041 .91 0.00 0.00 000 
21 Apr 04 CUSIP. 861642106 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 50109700 

900 

20 Sep 04 STRATEGIC HOTEL CAP INC COM STK 3,300.000 46,160 .07 .000 46,160 .07 000 0.00 0.00 
23 Sep 04 CUSIP. 86272T106 
Settled LYNCH JONES & RYAN / 165 00 13.937900 

13 Oct 04 STRATEGIC HOTEL CAP INC COM STK 1,500000 20,342.85 .000 20,34285 000 0.00 0.00 
18 Oct 04 CUSIP* 86272T106 
Settled CANTOR FITZGERALD & CO / 30 00 13541900 

7 Jan 04 SUPERIOR ENERGY SVCS INC COM 2,600.000 24,44546 .000 24,445.46 0.00 0.00 0.00 
12 Jan 04 CUSIP. 868157108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 9372100 

78.00 

20 Jan 04 SUPERIOR ENERGY SVCS INC COM 200000 1,903.22 .000 1,90322 000 0.00 0.00 
23 Jan 04 CUSIP: 868157108 
Settled LYNCH JONES & RYAN / 10 .00 9.466100 

9 Mar 04 SWIFT TRANSN INC COM 1,500000 31,665 .60 .000 31,665 .60 0.00 0.00 0.00 
12 Mar 04 CUSIP: 870756103 
Settled PRUDENTIAL EQUITY GROUP / 45 00 21 .080400 

13 Dec 04 SWIFT TRANSN INC COM 2,250.000 43,14893 000 43,148 .93 0.00 000 000 
16 Dec 04 CUSIP: 870756103 
Settled BROADCORT CAPITAL CORP / 22 .50 19.167300 

13 Dec 04 SYBRON DENTAL SPECIALTIES INC COM 700000 24,343.97 .000 24,343.97 0.00 0.00 0.00 
16 Dec 04 CUSIP. 871142105 
Settled BROADCORT CAPITAL CORP 7.00 34767100 

28 Jan 04 TECHNE CORP COM 800000 31,20536 .000 31,205.36 000 0.00 0.00 
2 Feb 04 CUSIP. 878377100 
Settled PRUDENTIAL EQUITY GROUP 15 84 38.986900 

29 Jan 04 TECHNE CORP COM 200.000 7,76478 .000 7,764.78 000 0.00 0.00 
3 Feb 04 CUSIP. 878377100 
Settled BROADCORT CAPITAL CORP / 2 00 38813900 

13 Dec 04 TECHNE CORP COM 1,100000 43,165 .98 .000 43,16598 0.00 000 0.00 
16 Dec 04 CUSIP. 878377100 
Settled BROADCORT CAPITAL CORP / 11 00 39.231800 
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16 Apr 04 TELEDYNE TECHNOLOGIES INC COM 1,300000 25,32686 000 25,326.86 0.00 000 0.00 
21 Apr 04 CUSIP: 879360105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 19452200 

39.00 

9 Jun 04 TELEFLEX INC COM 2,800.000 133,711.20 .000 133,711 .20 000 0.00 0.00 
14 Jun 04 CUSIP 879369106 
Settled BNY ESI SECURITIES CO. / 84 00 47.724000 

19 Mar 04 TEREX CORP NEW COM 2,300000 81,60630 .000 81,606 .30 0.00 0.00 000 
24 Mar 04 CUSIP, 880779103 
Settled MORGAN STANLEY & CO INC. NEW YORK / 35461000 

4600 

22 Mar 04 TEREX CORP NEW COM 900000 31,236 .03 .000 31,23603 0.00 0.00 0.00 
25 Mar 04 CUSIP. 880779103 
Settled MORGAN STANLEY & CO INC. NEW YORK / 34.676700 

2700 

18 Jun 04 TEREX CORP NEW COM 1,000000 31,401 .00 000 31,401 .00 0.00 000 0.00 
23 Jun 04 CUSIP. 880779103 
Settled LYNCH JONES & RYAN / 50.00 31 .351000 

1 Dec 04 TERRA INDS INC COM 7,000.000 57,835.40 .000 57,835 .40 000 0.00 0.00 
6 Dec 04 CUSIP: 880915103 
Settled INVESTMENT TECHNOLOGY GROUP INC 140.00 8242200 

30 Apr 04 TESORO CORP 4,600.000 95,391 12 .000 95,391 .12 000 0.00 0.00 
5 May 04 CUSIP* 881609101 
Settled WEEDEN AND & CO / 115 00 20.712200 

4 May 04 TESORO CORP 1 .500 .000 31,890 .90 .000 31,890 .90 000 000 0.00 
7 May 04 CUSIP 881609101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 21 240600 

3000 

3 Jun 04 TESORO CORP 2,300000 56,572.87 000 56,572.87 0.00 0.00 0.00 
8 Jun 04 CUSIP. 681609101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION / 24 .576900 

4600 

8 Jul 04 TESORO CORP 1,300000 37,45300 .000 37,453.00 0.00 0.00 0.00 
13 Jul 04 CUSIP: 881609101 
Settled LYNCH JONES & RYAN / 65 00 28.760000 

13 Dec 04 TESORO CORP 3,950000 123,488.85 .000 123,488.85 0.00 0.00 0.00 
16 Dec 04 CUSIP: 881609101 
Settled BROADCORT CAPITAL CORP / 39 SO 31.253000 
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7 Sep 04 TORO CO COM 200000 13,62936 .000 13,629 .36 0.00 0.00 000 
10 Sep 04 CUSIP. 891092108 
Settled BEAR, STEARNS, SECURITIES CORP 4 00 68126800 

10 Doc 04 TRAMMELL CROW CO COM 4,400000 76,52568 .000 76,525 .68 0.00 0.00 0.00 
15 Dec 04 CUSIP: 89288R106 
Settled LEHMAN BROTHERS INC / 88 00 17,372200 

13 Doc 04 TRAMMELL CROW CO COM 2,650.000 46,593 .10 000 46,59310 0.00 0.00 000 
16 Dec 04 CUSIP. 89288R106 
Settled LEHMAN BROTHERS INC / 53 00 17.562300 

13 Dec 04 TRAMMELL CROW CO COM 1,900000 33,322 .77 .000 33,322.77 0.00 0.00 000 
16 Dec 04 CUSIP, 89288R106 
Settled LEHMAN BROTHERS INC / 38 .00 17.518300 
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5 Apr 04 TIMBERLAND CO CL A 1 .500 .000 91,91325 .000 91,91325 0.00 0 .00 0.00 
8 Apr 04 CUSIP. 887100105 
Settled LYNCH JONES & RYAN / 75 00 61 .225500 

16 Apr 04 TIMBERLAND CO CIL A 200000 12,01584 .000 12,015-84 000 0.00 0.00 
21 Apr 04 CUSIP. 887100105 
Settled UBS/WARBURG SECURITIES LLC NEW YORM 60.059200 

400 

27 May 04 TIMBERLAND CO CL A 900000 55,65528 .000 55,65528 0.00 000 0.00 
2 Jun 04 CUSIP: 887100105 
Settled INVESTMENT TECHNOLOGY GROUP INC 13 .50 61.824200 

13 Dec 04 TIMBERLAND CO CIL A 1,100000 72,48395 .000 72,48395 000 0.00 0.00 
16 Dec 04 CUSIP: 887100105 
Settled BROADCORT CAPITAL CORP / 11 00 65884500 

20 Jan 04 TORO CO COM 400.000 18,313 .56 .000 18,313 .56 0.00 0.00 0.00 
23 Jan 04 CUSIP. 891092108 
Settled LYNCH JONES & RYAN / 20.00 45.733900 

30 Jul 04 TORO CO COM 400000 26,187 .36 .000 26,187.36 0.00 0.00 000 
4 Aug 04 CUSIP. 891092108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 65.438400 

12 .00 

4 Aug 04 TORO CO, COM 600.000 38,473.14 000 38,473.14 0.00 000 0.00 
9 Aug 04 CUSIP. 891092108 
Settled UBSMARBURG SECURITIES LLC NEW YORM 64101900 

1200 



Acco~k"nlii -nbe, *0-ifo h2teni, e 4, on 
Acc~unt Na'r~~~-'FREEDOK,FOIJUM'-BATrERY,-PLi,, 

1 JAN 04'- 31 DEC 04- 

Investment Transaction Detail Page 67 of 229 

Trade date 
S2cur'! 

description 
Settle date ATef IYD- 
Trade Status Broker/Commission 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Realized gain/loss 

Purchases 

Equities 

6 Aug 04 TSAKOS ENERGY NAV 2,000000 60,71740 000 60,717.40 000 0 .00 0.00 
11 Aug 04 CUSIP G9108LI08 
Settled LYNCH JONES & RYAN / 100.00 30.308700 

18 Aug 04 TSAKOS ENERGY NAV 300000 8,68050 .000 8,680.50 000 0.00 0.00 
23 Aug 04 CUSIP. G9108L108 
Settled LYNCH JONES & RYAN / 15 00 28885000 

3 Dec 04 TSAKOS ENERGY NAV 100000 3,89682 .000 3,89682 0.00 0.00 0.00 
8 Dec 04 CUSIP: G91081-108 
Settled BERNSTEIN, SANFORD C & CO 2 00 38948200 

1 
3 Dec 04 TSAKOS ENERGY NAV 250,000 9,677.75 000 9,677.75 000 000 000 
16 Dec 04 CUSIP: G91081-108 
Settled PULSE TRADING LLC / 5 00 38.691000 

1 
4 Dec 04 TSAKOS ENERGY NAV 2,750,000 104,862.18 .000 104,862.18 0.00 000 000 
17 Dec 04 CUSIP. G9108L108 
Settled LYNCH JONES & RYAN / 82.50 38.101700 

4 May 04 TTM TECHNOLOGIES INC COM 6,000.000 68,35260 000 68,352 .60 000 0.00 0.00 
7 May 04 CUSIP* 87305R109 
Settled MERRILL PROFESSIONAL CLEARING CORP. 11372100 

12000 

5 Jan 04 U S RESTAURANT PPTYS INC REIT 500000 8,661 65 .000 8,661.65 000 0.00 0.00 
8 Jan 04 CUSIP* 902971100 
Settled LYNCH JONES & RYAN / 25 00 17 .273300 

1 
4 Ju 04 U S RESTAURANT PPTYS INC REIT 2,600.000 39,683 .02 .000 39,683.02 0.00 0.00 0.00 
19 Ju : 04 CUSIP 902971100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 15.252700 

26 .00 

2 Aug 04 U S RESTAURANT PPTYS INC REIT 400.000 6,088.00 .000 6,088.00 0.00 0.00 0.00 
5 Aug 04 CUSIP: 902971100 
Settled LYNCH JONES & RYAN / 20 00 15.170000 

9 Nov 04 UICI COM 2,800000 90,638 .52 .000 90,638 .52 000 0.00 0.00 
15 Nov 04 CUSIP 902737105 
Settled BNY ESI SECURITIES CO / 56 .00 32350900 

13 Dec 04 UICI Com 1,200000 39,536 .04 .000 39,536 .04 000 0.00 0.00 
16 Dec 04 CUSIP- 902737105 
Settled BROADCORT CAPITAL CORP / 12 00 32.936700 
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15 Sep 04 UTD CMNTY BKS INC BLAIRSVILLE GA 1.800000 43,02594 000 43,025.94 000 000 0.00 
20 Sep 04 CDT-CAPSTIK 
Settled CUSIP' 90984P105 23883300 

LEHMAN BROTHERS INC / 36 00 

21 Sep 04 UTD CMNTY BKS INC BLAIRSVILLE GA 2,200000 52,94300 .000 52,943 .00 0.00 0.00 0.00 
24 Sep 04 CDT-CAPSTK 
Settled CUSIP: 90984P105 24.045000 

INVESTMENT TECHNOLOGY GROUP INC 
4400 

13 Dec 04 UTD CMNTY BKS INC BLAIRSVILLE GA 1,650000 46,283 .00 .000 46,283 .00 000 000 000 
16 Dec 04 CDT-CAPSTIK 
Settled CUSIP 90980105 28040300 

BROADCORT CAPITAL CORP / 16 50 

15 Mar 04 UTD ONLINE INC COM 2,000000 31,248 .40 000 31,24840 000 0.00 0.00 
18 Mar 04 CUSIP- 911268100 
Settled INVESTMENT TECHNOLOGY GROUP INC 30.00 15609200 

24 May 04 UTD ONLINE INC COM 3,600000 65,203 .92 .000 65,20392 000 0.00 0.00 
27 May 04 CUSIP 911268100 
Settled WEEDEN AND & CO / 90 .00 18.087200 

14 Jun 04 UTD ONLINE INC COM 800000 15,54600 .000 15,546.00 0.00 0.00 0.00 
17 Jun 04 CUSIP. 911268100 
Settled LYNCH JONES & RYAN / 40 00 19 .382500 

28 Jun 04 UTD ONLINE INC COM 900.000 15,31935 .000 15,31935 000 0.00 0.00 
I Jul 04 CUSIP. 911268100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17 .001500 

18 .00 

30 Jun 04 UTD ONLINE INC COM 900000 15,651 .00 .000 15,651 .00 0.00 0.00 0.00 
6 Jul 04 CUSIP* 911268100 
Settled LYNCH JONES & RYAN / 45 00 17.340000 

7 Jan 04 UTD STATIONERS INC COM 400000 16,739 .36 000 16,739 .36 0.00 0.00 0.00 
12 Jan 04 CUSIP: 913004107 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 41818400 

1200 

23 Mar 04 UTD STATIONERS INC COM 500000 19,639.75 .000 19,639.75 0.00 0.00 0.00 
26 Mar 04 CUSIP 913004107 
Settled LYNCH JONES & RYAN / 25 00 39.229500 
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23 Jul 04 VALMONT INDS INC COM 1,800000 37,571 .58 .000 37,571 .58 0 .00 0 .00 0.00 
28 Jul 04 CUSIP : 920253101 
Settled WEEDEN AND & CO / 36 00 20.853100 

1 
6 Nov 04 VARIAN INC COM 2,700000 99,46017 .000 99,460 .17 000 0.00 0.00 

19 Nov 04 CUSIP. 922206107 
Settled JEFFERIES & COMPANY / 54 00 36817100 

7 Dec 04 VARIAN INC COM 600000 23,11356 .000 23,113 .56 0.00 0.00 0.00 

10 Dec 04 CUSIP, 922206107 
Settled LYNCH JONES & RYAN 118 00 38.492600 

13 Dec 04 VARIAN INC COM 1,400.000 52,451 00 .000 52,451 .00 0.00 0.00 000 

16 Dec 04 CUSIP 922206107 
Settled BROADCORT CAPITAL CORP / 14 00 37.455000 

17 Mar 04 VENTAS INC COM 3,200000 83,09760 .000 83,097 .60 0.00 0.00 000 

22 Mar 04 CUSIP 92276FI00 
Settled WEEDEN AND & CO / 80 00 25943000 

19 Mar 04 VENTAS INC COM 1,100.000 29,29036 000 29,290 .36 0.00 000 0.00 

24 Mar 04 CUSIP- 92276F100 
Settled MORGAN STANLEY & CO INC NEW YORK 26.607600 

2200 

29 Mar 04 VENTAS INC COM 600000 15,77292 .000 15,772 .92 0.00 0.00 000 

1 Apr 04 CUSIP 92276FI00 
Settled LYNCH JONES & RYAN / 30 00 26238200 

13 Dec 04 VENTAS INC COM 2 
- 
1 
- 
00.000 57.70800 .000 57,708 .00 0.00 000 0.00 

16 Dec 04 CUSIP 92276F100 
Settled BROADCORT CAPITAL CORP / 21 .00 27.470000 

21 Sep 04 VENTIV HLTH INC COM 3,900.000 60,73392 .000 60,733.92 0.00 0.00 0.00 

24 Sep 04 CUSIP. 922793104 
Settled BROADCORT CAPITAL CORP / 39 00 15.562800 

13 Dec 04 VENTIV HLTH INC C 
- 
OM 1,650000 33,03053 .000 33,030.53 0.00 000 0.00 

16 Dec 04 CUSIP. 922793104 
Settled BROADCORT CAPITAL CORP / 16 .50 20.008500 

27 Sep 04 VERITAS DGC INC COM 2,400000 53,05032 000 53,05032 0.00 000 0.00 

30 Sep 04 CUSIP. 92343PI07 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 22094300 

2400 
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28 Sep 04 VERITAS DGC INC COM 500000 11,138 .70 .000 11,13870 0.00 000 0.00 
1 Oct 04 CUSIP- 92343P107 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 22267400 

500 

1 Nov 04 WAUSAU-MOSINEE PAPER CORP COM 5,100.000 81,222 .09 000 81,222.09 0.00 coo 0.00 
4 Nov 04 CUSIP. 943315101 
Settled WEEDEN AND & CO / io2 00 15.905900 

3 Nov 04 WAUSAU-MOSINEE PAPER CORP COM 1,700000 27,367.28 .000 27,367.28 0.00 000 0.00 
8 Nov 04 CUSIP: 943315101 
Settled CANTOR FITZGERALD & CO / 51 .00 16.068400 

13 Dec 04 WAUSAU-MOSINEE PAPER CORP COM 2,900000 49,772 .12 000 49,772 .12 000 000 0.00 
16 Dec 04 CUSIP: 943315101 
Settled BROADCORT CAPITAL CORP / 29 00 17152800 

31 Mar 04 WCI CMNTYS INC COM 4,200000 105,11634 .000 105,11634 0.00 0.00 000 
5 Apr 04 CUSIP. 92923C104 
Settled LEHMAN BROTHERS INC / 126.00 24997700 

12 Apr 04 WCI CMNTYS INC COM 1,400000 33,30124 .000 33,301 .24 0.00 0.00 000 
15 Apr 04 CUSIP. 92923C104 
Settled WEEDEN AND & CO / 35 00 23.761600 

3 May 04 WESCO INTL INC COM 1,300000 18,84623 .000 18,84623 000 0.00 0.00 
6 May 04 CUSIP. 95082P105 
Settled (30LDMAN SACHS & COMPANY / 32 50 14.472100 

15 Sep 04 WESCO INTL INC COM 3,000.000 63,019.50 .000 63,019 .50 000 0.00 000 
20 Sep 04 CUSIP: 95082P105 
Settled LA BRANCHE FINANCIAL #2 / 90 00 20976500 

13 Dec 04 WESCO INTL INC COM 1,250000 33,65150 000 33,651 .50 0.00 0.00 0.00 
16 Dec 04 CUSIP. 95082P105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 26911200 

1250 

17 Feb 04 WEST CORP COM 300000 7,65384 000 7,65384 000 000 000 
20 Feb 04 CUSIP' 952355105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 25492800 

6.00 

17 Feb 04 WEST CORP COM 1,300000 33,23450 .000 33,23450 000 0.00 000 
20 Feb 04 CUSIP 952355105 
Settled LIQUIDNET INC / 26 00 25545000 
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13 Dec 04 WEST CORP COM 1,000.000 35,171 .10 .000 35,171 .10 0.00 0.00 0.00 
16 Dec 04 CUSIP. 952355105 
Settled BROADCORT CAPITAL CORP / 10.00 35.161100 

16 Jan 04 WESTELL TECHNOLOGIES INC CL A 1,800.000 14,016.42 000 14,016 .42 0.00 0.00 0.00 
22 Jan 04 CUSIP: 957541105 
Settled BROADCORT CAPITAL CORP / 18 .00 7.776900 

11 May 04 WHITING PETE CORP NEW COM STK 3,200.000 76,070 .08 .000 76,070 .08 0.00 0.00 0.00 
14 May 04 CUSIP. 966387102 
Settled LYNCH JONES & RYAN / 160 00 23.721900 

20 Sep 04 WILSHIRE BANCORP INC COM 1,500.000 46,09695 .000 46,096.95 0.00 0.00 0.00 
23 Sep 04 CUSIP* 97186T108 
Settled LYNCH JONES& FIYAN / 75 .00 30681300 

3 Nov 04 WILSHIRE BANCORP INC COM 1,100000 30,492.77 .000 30,492.77 000 0.00 0.00 
8 Nov 04 CUSIP. 97186T108 
Settled LEHMAN BROTHERS INC / 22 .00 27.700700 

15 Sep 04 WINTRUST FINL CORP COM 2,800.000 162.657.60 .000 162,657.60 0.00 0.00 000 
20 Sep 04 CUSIP. 9765OW108 
Settled LEHMAN BROTHERS INC / 56 .00 58 .072000 

13 Dec 04 WINTRUST FINL CORP COM 1,200.000 72,27588 .000 72,275 .88 0.00 0.00 0.00 
16 Dec 04 CUSIP. 97650W108 
Settled KEEFE BRUYETTE AND WOODS INC. 36 .00 60 .199900 

15 Oct 04 WOLVERINE TUBE INC COM 4,800.000 64,356 .16 .000 54,356 .16 0.00 0.00 0.00 
20 Oct 04 CUSIP. 978093102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 11 .304200 

9600 

3 Dec 04 WOLVERINE TUBE INC COM 1,000.000 10,94340 .000 10,943.40 0.00 0.00 0.00 
8 Dec 04 CUSIP. 978093102 
Settled BERNSTEIN, SANFORD C. & CO / 20 00 10.923400 

12 Jul 04 WOLVERINE WORLD WIDE INC COM 6,200.000 157,38638 .000 157,386.38 0.00 000 0.00 
15 Jul 04 CUSIP, 978097103 
Settled BROADCORT CAPITAL CORP / 62 .00 25.374900 

13 Dec 04 WOLVERINE WORLD WIDE INC COM 3,350.000 101,980.03 .000 101,98003 0.00 0.00 0.00 
16 Dec 04 CUSIP: 978097103 
Settled WEEDEN AND & CO / 67.00 30.421800 

5 Apr 04 YANKEE CANDLE CO COM ISIN US9847571042 2,500000 70,49400 000 70,494.00 0.00 000 000 
8 Apr 04 CUSIP. 984757104 
Settled LYNCH JONES & RYAN / 125 00 28.147600 
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16 Apr 04 YANKEE CANDLE CO COM ISIN US9847571042 400.000 10,797 .92 000 10,797.92 000 0.00 0 .00 
21 Apr 04 CUSIP 984757104 
Settled UBS/WARBUAG SECURITIES Ll-C NEW YORK\ 26.974800 

800 

7 Jan 04 YORK INTL CORP NEW COM 1,900.000 70,958.16 .000 70,958.16 000 0.00 0.00 
12 Jan 04 CUSIP. 986670107 
Settled BROADCORT CAPITAL CORP / 19 .00 37.336400 

30 Mar 04 YORK INTL CORP NEW COM 1,100.000 42.56395 .000 42,563 .95 0.00 0.00 0.00 
2 Apr 04 CUSIP. 986670107 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 38.674500 

2200 

27 Jul 04 ZENITH NATL INS CORP COM 1,200.000 51,60000 .000 51,600 .00 0.00 0.00 0.00 
30 Jul 04 CUSIP. 989390109 
Settled BANC AMERICA SECUR. MONTGOMERY DIV. 43000000 

27 Ju ~ 04 ZENITH NATL INS CORP COM 70000 3,01000 000 3,010.00 0.00 0.00 0.00 
0 Ju 04 CUSIP. 989390109 

Settled BANC AMERICA SECUR MONTGOMERY DIV 43.000000 

15 Sep 04 1 ST REP BK SAN FRAN CAL COM 2,100.000 97,294.68 .000 97,294.68 0.00 0.00 000 
20 Sep 04 CUSIP. 336158100 
Settled BEAR, STEARNS, SECURITIES CORP / 63 00 46.300800 

13 Dec 04 1ST REP BK SAN FRAN CAL COM 700000 36,229 .97 .000 36,229 .97 0.00 0.00 0.00 
16 Dec 04 CUSIP. 336158100 
Settled BROADCORT CAPITAL CORP / 7 00 51 .747100 

Total United States - USID - 27,294,621 .53 .000 27,294,621 .53 0.00 0.00 0.00 

Total common stock - 27,813,870 .61 .000 27,813,870 .61 0.00 0.00 0.00 

Total equities - 27,813,870.61 .000 27,813,870 .61 0.00 0.00 0.00 

Total purchases 1,307,820.00 - 27,813,870.61 .000 27,813,870 .61 0.00 0.00 0.00 
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Sales 

Equities 
Common stock 
Bermuda - USD 
7 May 04 CHINA YUCHAI INTL LTD COM - 3,600000 62,03230 .000 72,770.54 - 10,73824 0.00 10,738 .24 
12 May 04 CUSIP: G21082105 
Settled BEAR, STEARNS, SECURITIES CORP 108.00 17261600 

OTHER CHARGES: 1 .46 

12 May 04 CHINA YUCHAI INTL LTD COM - 500000 9,52482 000 10,091 .95 - 567.13 0.00 - 567.13 
17 May 04 CUSIP. G21082105 
Settled LEHMAN BROTHERS INC 115 00 19080100 

OTHER CHARGES .23 

Total Bermuda - USD 71,557 .12 .000 82,862.49 11,305 .37 0.00 11,305 .37 
British Virgin Islands - USD 
19 Mar 04 NAM TAI ELECTRS INC COM PAR $0 01 2,800.000 67,259 .25 .000 65,728.85 1,530.40 0.00 1,530.40 
24 Mar 04 CUSIP: 629865205 
Settled MORGAN STANLEY & CO INC. NEW YORK 24042100 

56.00 
OTHER CHARGES. 263 

22 Mar 04 NAM TAI ELECTRS INC COM PAR $0 01 - 720.000 16,509 .17 .000 10,851 .05 5.658.12 0.00 5,658.12 
25 Mar 04 CUSIP, 629865205 
Settled MORGAN STANLEY & CO INC. NEW YORK 1 22.960300 

21 .60 
OTHER CHARGES: .65 

Total British Virgin Islands - USD 83,768 .42 .000 - 76,579 .90 7,188.52 0.00 7,188.52 
Canada - USD 
3 May 04 AGRIUM INC COM - 8,200.000 101,532.47 .000 - 108,175.23 6,642.76 0.00 6,642.76 
6 May 04 CUSIP. 008916108 
Settled GOLDMAN SACHS & COMPANY / 205.00 12407300 

OTHER CHARGES. 239 

28 Jul 04 CP SHIPS LTD COM - 4,300000 70,35839 .000 74,121 .68 - 3,763.29 0.00 - 3,763.29 
2 Aug 04 CUSIP 22409V102 
Settled LEHMAN BROTHERS INC / 129.00 16 .392800 

OTHER CHARGES: 1 .65 

18 Feb 04 TELESYSTEM INTL WIRELESS INC COM NEW - 1,000.000 14,275 .83 .000 13,484 .00 791.83 0.00 791.83 
23 Feb 04 CUSIP: 879946606 
Settled PRUDENTIAL EQUITY GROUP / 25 00 14301500 

OTHER CHARGES .67 



Equities 

8 Mar 04 TELESYSTEM INTL WIRELESS INC COM NEW - 5,300000 66,62264 000 - 70,80373 - 4,181 .09 000 - 4,181 .09 
11 Mar 04 CUSIP : 879946606 
Settled BNY ESI SECURITIES CO . / 26.50 12575800 

OTHER CHARGES* 2.60 

Total Canada - USD 252,789.33 .000 266,584.64 13,795.31 0.00 13,795 .31 

Puerto Rico - USD 

1 
2 Jan 04 ORIENTAL IFINL GROUP INC COM COM - 900000 23,079 .41 .000 17,670 .92 5,408.49 000 5,408.49 

15 Jan 04 CUSIP: 6861SWI00 
Settled LIQUIDNET INC / 18 00 25665000 

OTHER CHARGES 1 09 

12 Jan 04 ORIENTAL FINL GROUP INC COM COM - 400000 10,278 .43 .000 7,864.76 2,41367 000 2,413.67 

15 Jan 04 CUSIP 68618W100 
Settled BEAR, STEARNS, SECURITIES CORP / 4 00 25707300 

OTHER CHARGES* 49 

13 Jan 04 ORIENTAL FINL GROUP INC COM COM - 230.000 5,88885 .000 4,510.09 1,378.76 000 1,378.76 

16 Jan 04 CUSIP 68618W100 
Settled J.P. MORGAN SECURITIES INC / 4 60 25624900 

OTHER CHARGES 28 

14 Jan 04 ORIENTAL IFINL GROUP INC COM COM - 200000 5,16675 000 3.716.27 1 .450 .48 0.00 1,450.48 

20 Jan 04 CUSIP. 6861OW100 
Settled BEAR, STEARNS, SECURITIES CORP / 2 00 25.845000 

OTHER CHARGES, .25 

15 Jan 04 ORIENTAL FINL GROUP INC COM COM - 200000 5,14607 .000 3,705.46 1,440.61 000 1,44061 
21 Jan 04 CUSIP 68618W100 
Settled BEAR, STEARNS, SECURITIES CORP / 5.00 25756600 

OTHER CHARGES: .25 

29 Jan 04 ORIENTAL FINL GROUP INC COM COM - 270000 6,85451 .000 6,002.36 1,852.15 0.00 1,852.15 

3 Feb 04 CUSIP. 68618WI00 
Settled BEAR, STEARNS, SECURITIES CORP 8.10 25418300 

OTHER CHARGES. .33 

19 Apr 04 R&G FINL CORP CL B 1,700.000 52,400 .93 .000 26,17059 26,23034 0.00 26,230 .34 

22 Apr 04 CUSIP. 749136107 
Settled JEFFERIES & COMPANY / 34 00 30844800 

OTHER CHARGES. 1 23 

29 Jul 04 R&G FINL CORP CL B 1,200.000 42,029 .01 .000 18,473 .36 23,55565 0.00 23,555 .65 

3 Aug 04 CUSIP: 749136107 
Settled LIQUIDNET INC / 24 .00 35045000 

OTHER CHARGES: .99 
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30 Jul 04 R&G FINL CORP CL B - 100000 3,49941 .000 1,539.45 1,959 .96 0 .00 1,959 .96 

4 Aug 04 CUSIP : 749136107 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 2 00 35.015000 

OTHER CHARGES* 09 

2 Aug 04 R&G FINL CORP CL B 1,700000 59,815 .47 .000 25,365 .26 34,45021 0.00 34,450 .21 

5 Aug 04 CUSIP. 749136107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 34.00 35206400 

OTHER CHARGES 141 

3 Aug 04 R&G FINL CORP CL B - 200000 7,016.91 .000 2,95004 4,06687 0.00 4,066.87 

6 Aug 04 CUSIP 749136107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 35.105400 

OTHER CHARGES. 17 

5 Aug 04 R&G FINL CORP CL B - 300000 10,825 .24 .000 4,42506 6,40018 0.00 6,400.18 

10 Aug 04 CUSIP: 749136107 
Settled LIQUIDNET INC / 6 00 36105000 

OTHER CHARGES 26 

5 Aug 04 P&G FINL CORP CL 
- 
B - 600000 21,404 .91 000 8,850.12 12,554 .79 0.00 12,554 .79 

10 Aug 04 CUSIP. 749136107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 12 00 35.695700 

OTHER CHARGES 51 

6 Aug 04 R&G FINL CORP CL 
- 
B - 200000 7,077.65 .000 2,950.04 4,127.61 0.00 4,127.61 

11 Aug 04 CUSIP 749136107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 35409100 

OTHER CHARGES. 17 

9 Aug 04 R&G FINL CORP CL B - 300000 10,57964 .000 4,425.06 6,15458 0.00 6,154.58 

12 Aug 04 CUSIP. 749136107 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 00 35.286300 

OTHER CHARGES. 25 

16 Sep 04 W HLDG CO INC COM - 100000 1,906.95 .000 1,78945 117.50 000 117.50 

21 Sep 04 CUSIP. 929251106 
Settled LA BRANCHE FINANCIAL #2 / 3 00 19 .100000 

OTHER CHARGES* 05 

21 Sep 04 W HLDG CO INC COM - 150000 2,838.11 .000 2,684.18 153.93 0.00 153.93 

24 Sep 04 CUSIP- 929251106 
Settled LA BRANCHE FINANCIAL #2 / 4.50 18 .951200 

OTHER CHARGES* .07 
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1 Oct 04 W HLDG CO INC COM - 100000 1,893.58 000 - 1,789 .45 104.13 0 .00 104 .13 
6 Oct 04 CLISIP . 929251106 
Settled LIQUIDNET INC / 2.00 18.956300 

OTHER CHARGES' 05 

3 Dec 04 W HLDG CO INC COM - 150000 3,415.41 000 2,684.17 731.24 0.00 731 .24 
8 Dec 04 CUSIP- 929251106 
Settled SANDLER O'NEILL & PARTNER / 4 50 22800000 

OTHER CHARGES .09 

6 Dec 04 W HLDG CO INC COM - 150.000 3,37041 .000 2,684.18 686.23 0.00 686.23 
9 Dec 04 CLISIP. 929251106 
Settled SANDLER O'NEILL & PARTNER / 4 50 22.499900 

OTHER CHARGES. 08 

7 Dec 04 W HLDG CO INC COM 150.000 3,38088 .000 2.6114 .117 696.71 000 69671 
10 Dec 04 CUSIP: 929251106 
Settled LYNCH JONES & RYAN / 4.50 22.569700 

OTHER CHARGES. .08 

9 Dec 04 W HLDG CO INC COM - 200.000 4,271 .15 .000 3,578.90 69225 0.00 692.25 

14 Dec 04 CUSIP. 929251106 
Settled SANDLER O'NEILL & PARTNER 6 00 21 .386300 

OTHER CHARGES: .11 

14 Dec 04 W HLDG CO INC COM - 250000 5,38417 000 4,473.63 910.54 0.00 910.54 
17 Dec 04 CLISIP- 929251106 
Settled LYNCH JONES & RYAN / 7.50 21 .567200 

OTHER CHARGES: .13 

16 Dec 04 W HLDG CO INC COM - 450.000 9,977.66 .000 8,052.52 1,92514 0.00 1,925.14 

21 Dec 04 CLISIP : 929251106 
Settled LYNCH JONES & RYAN / 13 .50 22.203100 

OTHER CHARGES* .24 

20 Dec 04 W HLDG CO INC COM - 100000 2,211 .49 .000 1,789.45 42204 0.00 422.04 

23 Dec 04 CUSIP. 929251106 
Settled LYNCH JONES & RYAN / 3 00 22.145500 

OTHER CHARGES: 06 

20 Dec 04 W HLDG CO INC COM - 100000 2,212.59 000 1,789.45 423.14 0.00 423.14 
23 Dec 04 CLISIP : 929251106 
Settled LYNCH JONES & RYAN / 3 00 22.156500 

OTHER CHARGES: 06 
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8 Jun 04 1 ST BANCORP P R COM - 100.000 3,95663 000 2,447 .25 1,50938 000 1,50938 
11 Jun 04 CUSIP. 318672102 
Settled SCHWAB, CHARLES / 3 00 39597300 

OTHER CHARGES. 10 

2 Aug 04 1ST BANCORP P R COM - 200000 8,27654 000 4,894.50 3,38204 0.00 3,382.04 
5 Aug 04 CUSIP* 318672102 
Settled INVESTMENT TECHNOLOGY GROUP INC 6.00 41 .413700 

OTHER CHARGES: 20 

27 Oct 04 1ST BANCORP P R COM - 100000 5,38021 .000 2,447.25 2,932.96 0.00 2,932.96 
1 Nov 04 CUSIP. 318672102 
Settled PULSE TRADING LLC / 2.00 53823400 

OTHER CHARGES. .13 

16 Dec 04 1ST BANCORP P R COM - 100.000 6,387.72 .000 2,440.10 3,947.62 0.00 3,94762 
21 Dec 04 CUSIP: 318672102 
Settled LYNCH JONES & RYAN / 3 00 63908700 

OTHER CHARGES. .15 

20 Dec 04 1ST BANCORP P R COM - 100.000 6,241 .11 .000 2,440.10 3,801 .01 0.00 3,801.01 
23 Dec 04 CUSIP. 318672102 
Settled LYNCH JONES & RYAN 13 00 62.442600 

OTHER CHARGES: .15 

Total Puerto Rico - USD 342,167.80 .000 186,287 .59 155,880 .21 0.00 155.880 .21 
United States - USD 
19 Feb 04 #REORG/ALARIS MED SYSTEMS CASH MERGER - 400000 8,58991 .000 6,669.96 1,919.95 0.00 1 .919 .95 
24 Feb 04 EFF 716/04 
Settled CUSIP 011637105 21 .505800 

WEEDEN AND & CO / 12 00 
OTHER CHARGES. .41 

24 May 04 #REORG/ALARIS MED SYSTEMS CASH MERGER - 200000 4,44335 000 - 3,33498 1,108.37 0.00 1,108.37 
27 May 04 EFF 7/6/04 
Settled CUSIP' 011637105 22247300 

LEHMAN BROTHERS INC / 6 00 
OTHER CHARGES .11 

7 Jun 04 #REORG/ALARIS MED SYSTEMS CASH MERGER - 300000 6,67565 .000 - 5,002.47 1,673.18 0.00 1,673.18 
10 Jun 04 EFF 7/6/04 
Settled CUSIP* 011637105 22.282700 

BEAR, STEARNS, SECURITIES CORP / 9 00 
OTHER CHARGES: .16 
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9 Jun 04 #REORG/ALARIS MED SYSTEMS CASH MERGER - 100 .000 2,22596 000 - 1,667 .49 558 .47 0.00 558 .47 
14 Jun 04 EFF 7/6/04 
Settled CUSIP* 011637105 22.290200 

SNY Est SECURITIES CO. / 3.00 
OTHER CHARGES. .06 

10 Jun 04 #REORG/ALARIS MED SYSTEMS CASH MERGER - 500000 11 .120 .23 .000 - 8,337.45 2,782.78 0.00 2,782.78 
15 Jun 04 EFF 7/6/04 
Settled CUSIP: 011637105 22.271000 

BEAR, STEARNS, SECURITIES CORP / 15 00 
OTHER CHARGES. .27 

18 Jun 04 #REORG/ALARIS MED SYSTEMS CASH MERGER 5,700000 122,66226 .000 88,981 .88 33,680 .38 0.00 33,680.38 
23 Jun 04 EFF 7/6/04 
Settled CUSIP: 011637105 21550200 

JEFFERIES & COMPANY 1171.00 
OTHER CHARGES: 2.88 

5 Jan 04 #REORG/AMERN MEO SEC GROUP INC CASH - 100000 2,176.53 000 2,183.81 - 7.28 0.00 - 7.28 
8 Jan 04 MERGER EFF 12/13/04 
Settled CUSIP. 02744PI01 21 .786400 

INVESTMENT TECHNOLOGY GROUP INC / 2.00 
OTHER CHARGES- .11 

8 Mar 04 #REORG/AMERN MEO SEC GROUP INC CASH 1,800.000 44,767 .85 .000 30,481 .76 14,286 .09 0.00 14,286.09 
11 Mar 04 MERGER EFF 12/13/04 
Settled CUSIP: 02744P101 24.902000 

WEEDEN AND & CO / 54 .00 
OTHER CHARGES: 1 .75 

15 Mar 04 #REORG/AMERN MEO SEC GROUP INC CASH - 400000 9,79961 .000 6,000.76 3,798.85 0.00 3,798.85 
18 Mar 04 MERGER EFF 12113104 
Settled CUSIP. 02744P101 24.520000 

LIQUIDNET INC / 8 00 
OTHER CHARGES. .39 

26 Mar 04 #REORG/AMERN MEO SEC GROUP INC CASH - 1,200000 29,792 .55 000 17,313.42 12 .479.13 0.00 12,479 .13 
31 Mar 04 MERGER EFF 12113/04 
Settled CUSIP* 02744P101 24.858100 

WEEDEN AND & CO / 36 00 
OTHER CHARGES 1.17 

000 - 11,389 .20 8,501 .14 000 8,501.14 
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26 Mar 04 #REORG/AMERN MEO SEC GROUP INC CASH - 800000 19,890 .34 
31 Mar 04 MERGER EFF 12/13/04 
Settled CUSIP: 02744P101 24883900 

LIQUI DNET INC/ 16 00 
OTHER CHARGES .78 
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Sales 

Equities 

17 Aug 04 #REORG/APOU-0 GROUP UNIV PHOENIX MAND 1,000.000 80,304 .02 .000 27,646 .00 52,658 .02 0.00 52,658 .02 
20 Aug 04 EXCH APOLLO GROUP SEC#2023144 8/27/04 
Settled CUSIP 037604204 80335900 

CREDIT SUISSE FIRST BOSTON CORPORATION 
3000 
OTHER CHARGES. 1 88 

3 Mal 04 #REORG/CHELSEA PPTY CASH & STK MERGER - 600000 35,822.20 000 21,854 .16 13,968.04 0.00 13,968 .04 
8 Mal 04 TOSIMON PPTY GROUP #2825298 EF 10/14/04 
Settled CUSIP* 163421100 59 .736000 

WEEDEN AND & CO / 18 00 
OTHER CHARGES. 140 

4 Mar 04 #REORG/CHELSEA PPTY CASH & STK MERGER 1,500000 89,608 .45 000 - 49,873.97 39,734 .48 000 39,73448 
9 Mar 04 TOSIMON PPTY GROUP #2825298 EF 10114104 
Settled CUSIP. 163421100 59.771300 

WEEDEN AND & CO / 45 .00 
OTHER CHARGES. 3.50 

5 Apr 04 #REORG/CHELSEA PPTY CASH & STK MERGER - 700.000 42,151 .89 .000 21,934 .00 20,217 .89 000 20,21789 
8 Apr 04 TOSIMON PPTY GROUP #2825298 EF 10/14/04 
Settled CUSIP. 163421100 60268400 

LYNCH JONES & RYAN / 35 00 
OTHER CHARGES .99 

1 
2 Jan 04 #REORG/CHIPPAC IN CL A STK MERGER TO 4,500.000 39,22330 .000 31,823 .10 7,400.20 0.00 7.40020 

15 Jan 04 STATS CHIPAC LTD SEC#2009107 EFF 8/4/04 
Settled CUSIP' 169657103 8746700 

FIDELITY CAPITAL MARKETS / 135 00 
OTHER CHARGES 1 .85 

17 May 04 #REORG/INTERTAN INC CASH MERGER EFF - 300000 4,200.00 .000 4,175.70 2430 0.00 24 .30 
17 May 04 5/19/04 
Settled CUSIP' 461120107 0000000 

10 Sep 04 #REORG/PTEK HLDGS INC N/C TO SEC - 350000 2,67974 000 3,031 .67 - 351.93 0.00 - 351.93 
15 Sep 04 #2011208 EFF 1/04/05 
Settled CUSIP. 69366M104 7686600 

BANC AMERICA SECUR MONTGOMERY DIV 
1050 
OTHER CHARGES. .07 

- 1,300000 9.921 .75 .000 11,260 .47 - 1,338.72 0.00 - 1,33872 

7662300 
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13 Sep 04 #REORG/PTEK HLDGS INC N/C TO SEC 
16 Sep 04 #2011208 EFF 1/04/05 
Settled CUSIP. 69366M104 

JEFFERIES & COMPANY / 39,00 
OTHER CHARGES. .24 



29 Mar 04 #REORG/US ONCOLOGY INC CASH MERGER EFF - 600000 8,86753 000 - 5,15392 3,713.61 000 3,713.61 
1 Apr 04 8/20/04 
Settled CUSIP, 90338WI03 14809800 

WEEDEN AND & CO / 18 00 
OTHER CHARGES 35 

S Apr 04 #REORG/US ONCOLOGY INC CASH MERGER EFF 2,000.000 29.53490 .000 16,305 .70 13,229 .20 000 13,229 .20 
8 Apr 04 8/20/04 
Settled CUSIP. 90338WI03 14797800 

LEHMAN BROTHERS INC / 60 00 
OTHER CHARGES. .70 

13 Apr 04 #REORGIUS ONCOLOGY INC CASH MERGER EFF - 800000 11,84564 000 6,452.56 5,39308 000 S,393.08 
16 Apr 04 8/20/04 
Settled CUSIP: 90338WI03 14837400 

KNIGHT SECURITIES L.P. / 24 .00 
OTHER CHARGES: .28 

- 700000 10,423.73 000 - 5,64S.99 4,777.74 000 4,777.74 

14921400 
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24 Mar 04 #REORG/US ONCOLOGY INC CASH MERGER EFF - 900000 13,53997 .000 - 9,529.38 4,01059 000 4,01059 
29 Mar 04 8/20/04 
Settled CUSIP. 90338W103 15065000 

LIQUIDNET INC / 18 00 
OTHER CHARGES: 53 

24 Mar 04 #REORGIUS ONCOLOGY INC CASH MERGER EFF - 300000 4,50675 .000 - 3,176.46 1,33029 0.00 1 .330.29 
29 Mar 04 8/20/04 
Settled CUSIP: 90338WI03 15053100 

WEEDEN AND & CO / 9 00 
OTHER CHARGES. .18 

26 Mar 04 #REORGIUS CNCOLOGY INC CASH MERGE13 EFF - 600.000 8,92981 .000 - 6,352.92 2,576.89 0.00 2,576.89 
31 Mar 04 8/20/04 
Settled CUSIP 90338W103 14.913600 

WEEDEN AND & CO / 18 .00 
OTHER CHARGES. .35 

26 Mar 04 #REORG/US ONCOLOGY INC CASH MERGER EFF - 800000 11,914 .17 .000 - 8,470.56 3,44361 0.00 3.44361 
31 Mar 04 8/2Q/04 
Settled CUSIP: 9033SW103 14,913300 

LIQUIDNET INC 116 00 
OTHER CHARGES. 47 

14 Apr 04 #REORGIUS ONCOLOGY INC CASH MERGER EFF 
19 Apr 04 8/20/04 
Settled CUSIP. 90338W103 

LEHMAN BROTHERS INC / 21 00 
OTHER CHARGES. 25 



Equities 

15 Apr 04 #REORG/US ONCOLOGY INC CASH MERGER EFF - 900.000 13,387.81 .000 - 7,259 .13 6,12868 0.00 6,128 .68 
20 Apr 04 8/20/04 
Settled CUSIP. 90338W103 14905700 

LEHMAN BROTHERS INC / 27 00 
OTHER CHARGES: .32 

16 Apr 04 #REORGIUS ONCOLOGY INC CASH MERGER EFF - 600000 8,929.11 .000 4,796.52 4,132.59 000 4,132.59 

21 Apr 04 8/20/04 
Settled CUSIP. 90338W103 14.912200 

LEHMAN BROTHERS INC / 18 00 
OTHER CHARGES, .21 

19 Apr 04 #REORG/US ONCOLOGY INC CASH MERGER EFF - 700000 10,38768 000 - 5,59594 4,791.74 000 4,791 .74 

22 Apr 04 8/20/04 
Settled CUSIP: 90338W103 14869900 

LEHMAN BROTHERS INC / 21 00 
OTHER CHARGES. 25 

20 Apr 04 #REORGIUS ONCOLOGY INC CASH MERGER EFF - 600.000 8,903.79 000 4,796.52 4,107.27 0.00 4,107.27 

23 Apr 04 8/20104 
Settled CUSIP 90338W103 14870000 

LEHMAN BROTHERS [NO / 18 00 
OTHER CHARGES 21 

24 Jun 04 ACUITY BRANDS INC COM - 100.000 2,696.94 .000 1,891.38 805.56 0.00 805.56 

29 Jun 04 CUSIP: 00508YI02 
Settled WEEDEN AND & CO 3 00 27000100 

OTHER CHARGES. 07 

7 Jul 04 ACUITY BRANDS INC COM - 500000 12,444.05 000 9,456.90 2,987.15 0.00 2.987.15 

12 Jul 04 CUSIP: 00508YI02 
Settled LA BRANCHE FINANCIAL #2 / 15 00 24.918700 

OTHER CHARGES .30 

12 Jul 04 ACUITY BRANDS INC COM - 200000 4,86826 .000 3,782.76 1,08550 0.00 1,085.50 

15 Jul 04 CUSIP: 00508Y102 
Settled INVESTMENT TECHNOLOGY GROUP INC 6.00 24.371900 

OTHER CHARGES 12 

I Sep 04 ACUITY BRANDS INC COM - 750000 17,324 .59 000 14,185 .35 3,139.24 000 3,139.24 

7 Sep 04 CUSIP: 00508Y102 
Settled LIQUIDNET INC / 15 .00 23120000 

OTHER CHARGES. 41 

1 Sep 04 ACUITY BRANDS INC COM - 200.000 4,615.99 000 3,135.56 1,480.43 000 1,480.43 

7 Sep 04 CUSIP: 00508Y102 
Settled LA BRANCHE FINANCIAL #2 / 6.00 23110500 

OTHER CHARGES. .11 
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1 
6 Nov 04 ACUITY BRANDS INC COM - 400 .000 11,850 .80 .000 5,839 .64 6,011 .16 0 .00 6,011 .16 
19 Nov 04 CUSIP : 00508YI02 
Settled PRUDENTIAL EQUITY GROUP 12 .00 29.657700 

OTHER CHARGES' 28 

18 Nov 04 ACUITY BRANDS INC COM - 100000 2,988.42 .000 1,459.91 1,528.51 0.00 1,528.51 

23 Nov 04 CUSIP. 00508Y102 
Settled LYNCH JONES & RYAN / 3 00 29.915000 

OTHER CHARGES 08 

18 Nov 04 ACUITY BRANDS INC COM - 200.000 5,975.78 000 2,919.82 3.055 .96 0.00 3,055.96 

23 Nov 04 CUSIP. 0050SY102 
Settled LYNCH JONES & RYAN / 6.00 29909600 

OTHER CHARGES. 14 

13 Dec 04 ACUITY BRANDS INC COM - 200.000 6,039.97 .000 2,919.82 3,120.15 0.00 3,120.16 

16 Dec 04 CUSIP. 0050SY102 
Settled WHITE CAP TRADING LLC / 4.00 30.220600 

OTHER CHARGES, .15 

18 Aug 04 ADAPTEC INC COM 5.300 .000 36,75622 .000 40 .521 .86 3.765.64 0.00 3,765.64 

23 Aug 04 CUSIP. 00651F108 
Settled LYNCH JONES & RYAN / 265 00 6985300 

OTHER CHARGES 87 

18 Aug 04 ADMINISTAFF INC COM - 400000 3,985.26 .000 7,109.40 3,124.14 0.00 3,124.14 

23 Aug 04 CUSIP~ 007094105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 9.993400 

12 .00 
OTHER CHARGES- .10 

20 Aug 04 ADMINISTAFF INC COM - 350.000 3,503.45 .000 6,220.73 2,717.28 0.00 2,717.28 

25 Aug 04 CUSIP: 007094105 
Settled INVESTMENT TECHNOLOGY GROUP INC 110.50 10040100 

OTHER CHARGES- 09 

23 Aug 04 ADMINISTAFF INC COM 1,250000 12,531 .20 .000 22,085.01 9,553.81 0.00 9,553.81 

26 Aug 04 CUSIP: 007094105 
Settled LEHMAN BROTHERS INC / 37.50 10055200 

OTHER CHARGES: 30 

23 Aug 04 ADMINISTAFF INC COM - 300.000 3,001 90 .000 5,134.26 2,132.36 0.00 2,132.36 

26 Aug 04 CUSIP. 007094105 
Settled LA BRANCHE FINANCIAL #2 / 9.00 10.036600 

OTHER CHARGES 08 

Generated by Northern Trust from reviewed periodic data on 25 Jan 05 Northern Trust 

. .. .. ..... .. . . . . . . 77 7 71 
umber. 613765 lio SMte m" e *061 

'FREEDOM FORUM BATTERY-SL 
'31 DEC 04' 

Account Name 
1 JAN, 04 - 

Investment Transaction Detail 
Page 83 of 229 

Trade date Security description Realized gain/loss 
Settle date Asset ID Shares/PAR Transaction amount Translation Total Trade Status Broker/Commission Price Principal Accrued Interest Cost Market 

Sales 



Equities 
25 Aug 04 ADMINISTAFF INC COM - 1,000000 10,271 .25 .000 17,114 .20 6,842.95 0.00 6,842.95 
30 Aug 04 CUSI P. 007094105 
Settled LA BRANCH E FINANCIAL #2 / 30 00 10.301500 

OTHER CHARGES: 25 

25 Aug 04 ADMINISTAFF INC COM - 600000 6,13785 .000 10,26852 4,13067 000 4,13067 

30 Aug 04 CUSIP: 007094105 
Settled LIQUIDNET INC / 12 00 10.250000 

OTHER CHARGES. 15 

5 Nov 04 ADMINISTAFF INC COM 1,850000 23,663.16 .000 31,630 .30 7,967.14 0.00 7,967.14 
10 Nov 04 CUSIP. 007094105 
Settled BEAR, STEARNS, SECURITIES CORP 55 50 12.821200 

OTHER CHARGES* .56 

8 Nov 04 ADMINISTAFF INC COM 1,950.000 24,695.39 .000 30,484 .27 5,788.88 0.00 5,788.88 

12 Nov 04 CUSIP* 007094105 
Settled JEFFERIES & COMPANY / 58 50 12694600 

OTHER CHARGES' .58 

9 Nov 04 ADVANCED ENERGY INDS INC COM - 100.000 96419 .000 2,409.34 1,445.15 0.00 1,445.15 
15 Nov 04 CUSIP. 007973100 
Settled THOMAS WEISEL PARTNERS LLC / 2.00 9.662200 

OTHER CHARGES: .03 

3 Dec 04 ADVANCED ENERGY INDS INC COM 1,250.000 10,841 .62 .000 30,116 .75 19.275.13 0.00 19,275 .13 

8 Dec 04 CUSIP: 007973100 
Settled BEAR, STEARNS, SECURITIES CORP / 25.00 8.693500 

OTHER CHARGES. 26 

10 Dec 04 ADVANCED ENERGY INDS INC COM 1,600.000 12,669.94 .000 38,459 .38 25,78944 0.00 25,789 .44 
15 Dec 04 CUSIP' 007973100 
Settled MERRILL PROFESSIONAL CLEARING CORP 7948900 

48.00 
OTHER CHARGES. 30 

13 Dec 04 ADVANCED ENERGY INDS INC COM 1,150000 9,196.10 .000 25,08319 15,887.09 000 15,887 .09 
16 Dec 04 CUSIP 007973100 
Settled MERRILL PROFESSIONAL CLEARING CORP . 8026800 

34.50 
OTHER CHARGES .22 

13 Dec 04 ADVANCED ENERGY INDS INC COM - 300.000 2,39544 .000 6,273.09 3,87765 0.00 3,877.65 
16 Dec 04 CUSIP. 007973100 
Settled LIQUIDNET INC / 6 00 8005000 

OTHER CHARGES* .06 
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3 Feb 04 ADVO INC COM - 200000 6,67596 000 5,924.72 751 .24 0 .00 751 .24 
6 Feb 04 CUSIP . 007585102 
Settled LIQUIDNET INC / 4 00 33401400 

OTHER CHARGES 32 

3 Feb 04 ADVO INC COM - 300000 10,054 .56 .000 8,887.08 1,167.48 000 1,167.48 

6 Feb 04 CUSIP: 007585102 
Settled BEAR, STEARNS, SECURITIES CORP 9 00 33546800 

OTHER CHARGES. .48 

4 Mar 04 ADVO INC COM - 800.000 26,434 .88 .000 23,627 .80 2,807.08 0.00 2,807.08 

9 Mar 04 CUSIP- 007585102 
Settled INVESTMENT TECHNOLOGY GROUP INC / 20 00 33069900 

OTHER CHARGES- 1.04 

5 Mar 04 ADVO INC COM - 500000 16,592 .10 000 14,669 .63 1,922.47 000 1,922.47 

10 Mar 04 CUSIP: 007585102 
Settled BEAR, STEARNS, SECURITIES CORP 10 00 33.205500 

OTHER CHARGES, 65 

24 Mar 04 ADVO INC COM - 500000 15,597 .34 .000 14,669 .63 927.71 0.00 927.71 

29 Mar 04 CUSIP. 007585102 
Settled LYNCH JONES & RYAN / 25 00 31 245900 

OTHER CHARGES .61 

25 Mar 04 ADVO INC COM 1,300.000 40,717 .53 .000 36,996 .27 3,721 .26 0.00 3,72126 

30 Mar 04 CUSIP. 007585102 
Settled BNY ESI SECURITIES CO . / 26 .00 31 342400 

OTHER CHARGES: 1.59 

30 Apr 04 AEROPOSTALE COM 5,100000 112,369.23 .000 75,727 .48 36,641 .75 0.00 36,641 .75 

5 May 04 CUSIP. 007865108 
Settled WEEDEN AND & CO / 127.50 22.058700 

OTHER CHARGES: 264 

9 Feb 04 ALBANY INTL CORP NEW CL A - 100000 3,131 09 .000 2,239.36 891 .73 0.00 891 .73 

12 Feb 04 CUSIP: 012348108 
Settled PRUDENTIAL EQUITY GROUP / 1 50 31.327400 

OTHER CHARGES .15 

12 Feb 04 ALBANY INTL CORP NEW CL A - 800000 25,218 .89 .000 17,914 .88 7,304.01 0.00 7,304.01 

18 Feb 04 CUSIP. 012348108 
Settled INVESTMENT TECHNOLOGY GROUP INC 16 .00 31.545100 

OTHER CHARGES 1 .19 
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27 Apr 04 ALBANY INTL CORP NEW CL A - 200000 6,21645 .000 - 4,478 .72 1,737.73 0.00 1,737 .73 
30 Apr 04 CUSIP : 012348108 
Settled LEHMAN BROTHERS INC 16 00 31 .113000 

OTHER CHARGES. .15 
3 May 04 ALBANY INTL CORP NEW CL A - 200 .000 6,122 .09 .000 4,41882 1,703.27 0 .00 1,703 .27 
6 May 04 CUSIP . 012348108 
Settled JEFFERIES & COMPANY / 6.00 30641200 

OTHER CHARGES . .15 

11 May 04 ALBANY INTL CORP NEW CL A - 1,700000 51,08448 .000 36,945 .74 14,13874 000 14,138 .74 
14 May 04 CUSIP: 012348108 
Settled LYNCH JONES & RYAN / 85 .00 30 .100400 

OTHER CHARGES . 1 .20 
6 Aug 04 AMEDISYS INC COM - 200000 5,76796 000 5,442.88 32508 0 .00 32508 
11 Aug 04 CUSIP : 023436108 
Settled SCHWAB, CHARLES / 6 00 28870500 

OTHER CHARGES .14 
10 Sep 04 AMEDISYS INC COM - 300000 8,033.48 000 8.16432 13084 000 130 .84 
15 Sep 04 CUSIP' 023436108 
Settled JEFFERIES & COMPANY / 9 00 26808900 

OTHER CHARGES .19 
13 Sep 04 AMEDISYS INC COM - 200000 5,34559 .000 5,44288 97 .29 0 .00 97 .29 
16 Sep 04 CUSIP. 023436108 
Settled JEFFERIES & COMPANY / 6.00 26 .758600 

OTHER CHARGES . 13 
15 Sep 04 AMEDISYS INC COM 1,150000 32,377 .26 .000 31,29656 1,080.70 0.00 1,080 .70 
20 Sep 04 CUSIP 023436108 
Settled JEFFERIES & COMPANY / 34 50 28184800 

OTHER CHARGES . .76 

20 Sep 04 AMEDISYS INC COM 2,250000 62,93665 000 60,867 .56 2,06909 000 2.06909 
23 Sep 04 CUSIP, 023436108 
Settled LYNCH JONES & RYAN / 112 50 28022500 

OTHER CHARGES 148 

8 Jul 04 AMER GREETINGS CORP CL A COM 5,200000 122,42020 .000 102,523 .20 19,897 .00 0 .00 19,897 .00 
13 Jul 04 CUSIP 026375105 
Settled LYNCH JONES & RYAN / 260 .00 23 .592900 

OTHER CHARGES 2 .88 
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5 Jan 04 ANGELICA CORP COM STK - 100.000 2,25028 .000 2,216 .20 34 .08 0 .00 34 .08 
8 Jan 04 CUSIP . 034663104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 22523900 

OTHER CHARGES: .11 

8 Jan 04 ANGELICA CORP COM STK - 300000 6,65671 .000 6,64860 8.11 000 8.11 
13 Jan 04 CUSIP. 034663104 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 50 22205100 

OTHER CHARGES. 32 

9 Jan 04 ANGELICA CORP COM STK 1,400.000 30,790.01 .000 31,02680 236.79 0.00 236.79 
14 Jan 04 CUSIP 034663104 
Settled BEAR, STEARNS, SECURITIES CORP / 28 00 22.013900 

OTHER CHARGES, 145 

12 Jan 04 ANGELICA CORP COM STK - 500.000 11,01473 .000 11,081 .00 66.27 0.00 66.27 
15 Jan 04 CUSIP- 034663104 
Settled BEAR, STEARNS, SECURITIES CORP / 10-00 22050500 

OTHER CHARGES. .52 

22 Nov 04 ANNTAYLOR STORES CORP COM - 550.000 12,285 .17 .000 10,440 .91 1,84426 000 1,844.26 
26 Nov 04 CUSIP 036115103 
Settled STEPHEN M FERRETTI INC / 11 00 22357200 

OTHER CHARGES. 29 

23 Nov 04 ANNTAYLOR STORES CORP COM - 500.000 11,325 .63 .000 7,949.67 3,375.96 000 3,375.96 
29 Nov 04 CUSIP* 036115103 
Settled LYNCH JONES & RYAN / 15 .00 22.681800 

OTHER CHARGES. 27 

29 Nov 04 ANNTAYLOR STORES CORP COM 1,550.000 34 .431 .98 .000 24,112.83 10,319 .15 0.00 10,319.15 
2 Dec 04 CUSIP. 036115103 
Settled PRUDENTIAL EQUITY GROUP / 31 .00 22.234700 

OTHER CHARGES, .81 

30 Nov 04 ANNTAYLOR STORES CORP COM 1,000.000 21,727 .69 .000 15,492.17 6,235.52 000 6,235.52 
3 Dec 04 CUSIP: 036115103 
Settled LYNCH JONES & RYAN / 30.00 21 .758200 

OTHER CHARGES: 51 

7 Jun 04 APPLIED FILMS CORP COM 3,700.000 103,842.13 .000 103,149.18 69295 0.00 692.95 
10 Jun 04 CUSIP: 038197109 
Settled MORGAN STANLEY & CO INC NEW YORK 28086100 

7400 
OTHER CHARGES. 2.44 
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25 May 04 APTARGROUP INC COM - 200.000 8,004.55 .000 7,814.14 19041 0.00 190.41 
28 May 04 CUSIP 038336103 
Settled BEAR, STEARNS, SECURITIES CORP / 6.00 40053700 

OTHER CHARGES: .19 

26 May 04 APTARGROUP INC COM - 100.000 4,019.90 .000 3,907.07 112.83 0.00 112.83 
1 Jun 04 CUSIP. 038336103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 40220000 

OTHER CHARGES: .10 

26 May 04 APTARGROUP INC COM - 200.000 8,03483 .000 7,814.14 220.69 000 220.69 
1 Jun 04 CUSIP, 038336103 
Settled BEAR . STEARNS, SECURITIES CORP 6 00 40205100 

OTHER CHARGES. 19 

20 Ju 04 APTARGROUP INC COM 1 .400 .000 61,52407 .000 52,435 .49 9,088.58 0.00 9,08858 
23 Z 04 CUSIP* 038336103 
Settled BROADCORT CAPITAL CORP 14 00 43.956800 

OTHER CHARGES 1.45 

29 Sep 04 AR BEST CORP DEL COM - 200.000 7,242.55 .000 7,244.00 - 1 .45 0.00 - 1 .45 
4 Oct 04 CUSIP. 040790107 
Settled PRUDENTIAL EQUITY GROUP 6 00 36.243600 

OTHER CHARGES- .17 

3 Nov 04 ARBOR RLTY TR INC COM 2,100.000 45,040 .37 .000 42,943.53 2,09684 0.00 2,096.84 
8 Nov 04 CUSIP: 038923108 
Settled WHITE CAP TRADING LLC / 63 .00 21 .478300 

OTHER CHARGES: 1 .06 

15 Apr 04 ARCH CAP GROUP LTD COM STK - 600000 25.38432 .000 22,782 .36 2,601 .96 000 2,601.96 
20 Apr 04 CUSIP. G04SOA105 
Settled PRUDENTIAL EQUITY GROUP / 18 .00 42.338200 

OTHER CHARGES: 60 

15 Sep 04 ARCH CAP GROUP LTD COM STK - 500000 19,96548 .000 18,86465 1,10083 0.00 1,100.83 
20 Sep 04 CUSIP, G04SOA105 
Settled KEEFE BRUYETTE AND WOODS INC. 15 .00 39.961900 

OTHER CHARGES. 47 

20 Sep 04 ARCH CAP GROUP LTD COM STK - 250000 9,93266 .000 9,432.33 500.33 0.00 500.33 
23 Sep 04 CUSIP: G04SOA105 
Settled PULSE TRADING LLC / 7.50 39.761600 

OTHER CHARGES. 24 
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21 Sep 04 ARCH CAP GROUP LTD COM STK - 400.000 15,88374 .000 15,091 .72 792.02 0.00 792.02 
24 Sep 04 CUSIP. G0450AI05 
Settled PULSE TRADING U-C / 12.00 39.740300 

OTHER CHARGES. 38 

27 Sep 04 ARCH CAP GROUP LTD COM STK - 100.000 3,789.86 .000 3,772.93 16.93 0.00 16 .93 
30 Sep 04 CUSIP: G045OA105 
Settled PULSE TRADING U-C / 3 00 37.929500 

OTHER CHARGES, .09 

1 Nov 04 ARCH CAP GROUP LTD COM STIK 1,850000 69,20965 .000 63,579 .94 5,629.71 000 5,629.71 
4 Nov 04 CUSIP: G045OA105 
Settled WEEDEN AND & CO / 37 00 37.431500 

OTHER CHARGES: 163 

20 May 04 ARRIS GROUP INC COM 4,900.000 23,446 .43 .000 43,759 .94 20,313 .51 0.00 20,313.51 
25 May 04 CUSIP. 042690100 
Settled LEHMAN BROTHERS INC / 171.50 4820100 

OTHER CHARGES. .56 

21 May 04 ARRIS GROUP INC COM 5,100.000 23,079 .50 .000 44,399 .98 21,320.48 0.00 21,320.48 
26 May 04 CUSIP. 042690100 
Settled UBS/WARBURG SECURITIES LILC NEW YORK\ 4.540500 

76 50 
OTHER CHARGES, .55 

13 Sep 04 ASPECT COMMUNICATIONS INC COM 1,100000 10,25153 .000 18,945.63 8,694.10 0.00 8,694.10 
16 Sep 04 CUSIP. 045230102 
Settled SCHWAB, CHARLES / 33 00 9349800 

OTHER CHARGES .25 

14 Sep 04 ASPECT COMMUNICATIONS INC COM - 450.000 4,21640 .000 6,945.31 2.72891 000 2,728.91 
17 Sep 04 CUSIP. 045230102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 9.400000 

1350 
OTHER CHARGES, .10 

15 Sep 04 ASPECT COMMUNICATIONS INC COM - 600.000 5,55430 .000 8,401.56 2.84726 0.00 2,847.26 
20 Sep 04 CUSIP. 045230102 
Settled THOMAS WEISEL PARTNERS LLC / 18 .00 9287400 

OTHER CHARGES. .14 

16 Sep 04 ASPECT COMMUNICATIONS INC COM - 500000 4,791.58 .000 7,001.30 2,209.72 0.00 2,209.72 
21 Sep 04 CUSIP. 045230102 
Settled PULSE TRADING LLC / 15 00 9613400 

OTHER CHARGES: .12 
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17 Sep 04 ASPECT COMMUNICATIONS INC COM - 800000 7,66022 000 11,17823 3,51801 0.00 3,518.01 
22 Sep 04 CUSIP . 04523Q102 
Settled PULSE TRADING LLC / 24.00 9605500 

OTHER CHARGES .16 

20 Sep 04 ASPECT COMMUNICATIONS INC COM 4,750.000 44,98144 .000 65,397 .57 20,416 .13 0.00 20,416.13 
23 Sep 04 CUSIP: 045230102 
Settled JEFFERIES & COMPANY / 142 50 9.500000 

OTHER CHARGES' 106 

16 Jun 04 ASPEN TECH INC COM - 300000 1,85014 .000 2,48460 - 634.46 000 - 634.46 
21 Jun 04 CUSIP. 045327103 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 6197300 

9.00 
OTHER CHARGES. 05 

16 Jun 04 ASPEN TECH INC COM - 600000 3,698.91 .000 4,969.20 1,270.29 000 1,27029 
21 Jun 04 CUSIP* 045327103 
Settled LIQUIDNET INC / 12 00 6185000 

OTHER CHARGES .09 

6 Jul 04 ASPEN TECH INC COM - 600,000 4,06034 .000 4,969.20 908.86 0.00 90886 
9 Jul 04 CUSIP: 045327103 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 6.797400 

BARNEY/1800 
OTHER CHARGES .10 

7 Jul 04 ASPEN TECH INC COM - 500000 3,269.62 .000 4,141 .00 871 .38 000 871.38 
12 Jul 04 CUSIP: 045327103 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 6.569400 

BARNEY / 15 .00 
OTHER CHARGES: .08 

12 Jul 04 ASPEN TECH INC COM 1,100000 7,012.33 .000 9,035.30 2,022.97 000 - 2.022 .97 
15 Jul 04 CUSIP. 045327103 
Settled LIQUIDNET INC/ 22 00 6395000 

OTHER CHARGES* .17 

12 Jul 04 ASPEN TECH INC COM - 400.000 2,573.65 .000 3,312.80 - 739.15 0.00 - 739.15 
15 Jul 04 CUSIP 045327103 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 6.464300 

BARNEY/1200 
OTHER CHARGES. .07 

11 Aug 04 ASPEN TECH INC COM - 1,400.000 6,77080 .000 - 11,278 .41 4,507.61 000 - 4,507.61 
16 Aug 04 CUSIP: 045327103 
Settled KNIGHT SECURITIES L P. / 42 .00 4.866400 

OTHER CHARGES: .16 
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16 Aug 04 ASPEN TECH INC COM - 400000 1,965.95 .000 3,195.96 1,230 .01 0 .00 1,230 .01 
19 Aug 04 CUSIP . 045327103 
Settled BEAR, STEARNS, SECURITIES CORP / 12 00 4.945000 

OTHER CHARGES. .05 

17 Aug 04 ASPEN TECH INC COM - 600.000 3,00,460 000 4,793.94 1,789.34 0.00 1,789.34 

20 Aug 04 CUSIP: 045327103 
Settled BEAR, STEARNS, SECURITIES CORP / 18 00 5037800 

OTHER CHARGES: 08 

23 Aug 04 ASPEN TECH INC COM - 100000 54698 .000 - 798.99 - 252.01 000 - 25201 

26 Aug 04 CUSIP: 045327103 
Settled KNIGHT SECURITIES L.P. / 3 00 5500000 

OTHER CHARGES 02 

23 Aug 04 ASPEN TECH INC COM 1,400.000 7,657.81 000 11,165 .04 3,507.23 000 3,507.23 

26 Aug 04 CUSIP- 045327103 
Settled JEFFERIES & COMPANY / 42 .00 5.500000 

OTHER CHARGES* .19 

15 Oct 04 ASPEN TECH INC CO 
- 
M 6,600000 43,61375 .000 48,99688 5,383.13 0.00 5,383.13 

20 Oct 04 CUSIP: 045327103 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 6628300 

132.00 
OTHER CHARGES- 1.03 

1 Nov 04 ATMOS ENERGY CORP COM 300000 7,63008 000 7,548.60 8148 000 81 .48 

4 Nov 04 CUSIP: 049560105 
Settled WEEDEN AND & CO / 6 00 25.454200 

OTHER CHARGES. .18 

8 Nov 04 ATMOS ENERGY CORP COM 6,200.000 160,570.65 000 156,004.40 4,56625 000 4,56625 

12 Nov 04 CUSIP: 049560105 
Settled WEEDEN AND & CO / 124 00 25919100 

OTHER CHARGES 3.77 

7 Jan 04 AVID TECH INC COM 1,400000 69,70105 .000 70,612.60 - 91155 0.00 - 911.55 

12 Jan 04 CUSIP 05367P100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 49818800 

4200 
OTHER CHARGES, 327 

I Nov 04 AVID TECH INC COM - 2,200.000 113,612.59 .000 99,00066 14,611 .93 0.00 14,611 .93 

4 Nov 04 CUSIP. 05367P100 
Settled PULSE TRADING LLC / 66 00 51 .673300 

OTHER CHARGES 267 
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11 May 04 AVISTA CORP COM ISIN # US05379B1070 - 5,600 .000 88,57088 .000 102,801 .14 14,230.26 0.00 14,230 .26 
14 May 04 CUSIP* 05379B107 
Settled LYNCH JONES & RYAN / 280.00 15.866600 

OTHER CHARGES. 208 

30 Jul 03 REVERSAL: BEDFORD PPTY INVS INC COM PAR 400000 10,431 .19 000 9,991.76 - 439.43 0.00 - 439.43 
4 Aug 03 $002 
NA CUSIP 076446301 26.109200 

PXP SECURITIES CORP 1 -12 00 
OTHER CHARGES* -49 

30 Jul 03 BEDFORD PPTY INVS INC COM PAR $0 02 - 400000 10,431 19 .000 - 9.91478 51641 000 516.41 
4 Aug 03 CUSIP. 076446301 
Pending PXP SECURITIES CORP / 12 00 26.109200 

OTHER CHARGES. 49 

7 Aug 03 REVERSAL* BEDFORD PPTY INVS INC COM PAR 2,500,000 64,62171 .000 62,44850 2,373.21 000 2,37321 
12 Aug 03 $0 .02 
NA CUSIP. 076446301 25.954900 

LEHMAN BROTHERS INC / -62.50 
OTHER CHARGES- -304 

7 Aug 03 BEDFORD PPTY INVS INC COM PAR $0 02 - 2,500000 64,821 .71 000 61,967 .39 2,854.32 000 2,854.32 
12 Aug 03 CUSIP. 076446301 
Pending LEHMAN BROTHERS INC / 62 .50 25 .954900 

OTHER CHARGES: 304 

30 Nov 04 BEL FUSE INC CIL 8 - 350000 12,028 .34 000 12,237 .23 - 208.89 000 - 20889 
3 Dec 04 CUSIP. 077347300 
Settled LYNCH JONES & RYAN / 10 50 34.397SOO 

OTHER CHARGES. 29 

1 Dec 04 BEL FUSE INC CL B 1,350000 44,96609 .000 46,645 68 1,579.59 0.00 1,579.59 
6 Dec 04 CUSIP. 077347300 
Settled LEHMAN BROTHERS INC / 27 00 33329000 

OTHER CHARGES. 1 .06 

27 Jul 04 BELDEN CDT INC COM 1,100000 21,973.30 .000 17,667 .32 4,30598 000 4,30S.98 
30 Jul 04 CUSIP, 077454106 
Settled PRUDENTIAL EQUITY GROUP / 22 .00 19996200 

OTHER CHARGES: .52 

7 May 04 BENCHMARK ELECTRS INC COM 4,050000 103,92016 .000 55,27101 48,649.15 0.00 48,649 .15 
12 May 04 CUSIP. 08160H101 
Settled BEAR, STEARNS, SECURITIES CORP 121.50 25689900 

OTHER CHARGES, 2.44 
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22 Nov 04 BIOMED RLTY TR INC COM COM - 800000 15,31468 coo - 14,418.08 89660 0.00 896.60 
26 Nov 04 CUSIP: 09063H107 
Settled KEEFE BRUYETTE AND WOODS INC 24 00 19 .173800 

OTHER CHARGES. .36 

23 Nov 04 BIOMED RLTY TR INC COM COM - 600.000 11,520SO .000 10,813.56 706.94 0.00 706.94 
29 Nov 04 CUSIP. 09063HI07 
Settled LYNCH JONES & RYAN / 18 00 19 .231300 

OTHER CHARGES 28 

24 Mar 04 BK HAW CORP COM - 500000 22,749 .11 .000 17,170 .70 5,57841 000 5,578.41 
29 Mar 04 CUSIP 062540109 
Settled LYNCH JONES & RYAN / 25 00 45.550000 

OTHER CHARGES- .89 

13 Jan 04 BORG WARNER INC COM - 500000 45,447 .92 .000 30,991 .40 14,456 .52 0.00 14,456.52 
16 Jan 04 CUSIP. 099724106 
Settled J P. MORGAN SECURITIES INC 10 00 90920100 

OTHER CHARGES* 213 

26 Jan 04 BORG WARNER INC COM - 800.000 77,98962 .000 47,813 .60 30,176.02 0.00 30,176 .02 
29 Jan 04 CUSIP. 099724106 
Settled BROADCORT CAPITAL CORP / 8.00 97501600 

OTHER CHARGES- 366 

12 Nov 04 BOWNE & CO INC COM 1,000.000 14,069.97 .000 14,616.30 - 546.33 0.00 - 546.33 
17 Nov 04 CUSIP: 103043105 
Settled JEFFERIES & COMPANY / 30 00 14100300 

OTHER CHARGES- 33 

16 Nov 04 BOWNE & CO INC COM 2,900000 40,61238 .000 42,387.27 - 1,77489 0.00 1,774.89 
19 Nov 04 CUSIP, 103043105 
Settled JEFFERIES & COMPANY / 58 00 14.024600 

OTHER CHARGES. 96 

29 Jan 04 BRADLEY PHARMACEUTICALS INC COM 3,400000 77,109 .74 .000 60,805 .68 16,304 .06 0.00 16,304.06 
3 Feb 04 CUSIP* 104576103 
Settled BEAR, STEARNS, SECURITIES CORP / 102 00 22.710400 

OTHER CHARGES- 362 

12 Apr 04 BRANDYWINE RLTY TR SH BEN INT NEW REIT - 700000 18,62817 000 20,586 .23 1,958.06 0.00 1 .95806 
15 Apr 04 CUSIP: 105368203 
Settled FIDELITY CAPITAL MARKETS / 21 .00 26642300 

OTHER CHARGES. .44 
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29 Apr 04 BRANDYWINE RLTY TR SH BEN INT NEW REIT - 500000 12,786.45 000 - 14,704 .45 - 1,91800 0.00 - 1,918 .00 
4 May 04 CUSIP : 105368203 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 25593500 

1000 
OTHER CHARGES: .30 

1 
1 Nov 04 BRIGGS & STRATTON CORP CAP - 350000 13,151 .08 .000 11,924 .55 1,226.53 0.00 1 .226 .53 

16 Nov 04 CUSIP. 109043109 
Settled STEPHEN M FERRETTI INC / 10 50 37.605400 

OTHER CHARGES: .31 

3 May 04 BRIGHTPOINT INC COM NEW 1,100000 11,995.98 .000 15,018.14 - 3,022.16 0.00 - 3,022.16 

6 May 04 CUSIP. 109473405 
Settled KNIGHT SECURITIES L.P. / 33 00 10935700 

OTHER CHARGES: .29 

4 Aug 04 BRIGHTPOINT INC COM NEW 2,100.000 27,42577 .000 13,45582 13,969 .95 0.00 13,969.95 

9 Aug 04 CUSIP, 109473405 
Settled SCHWAB, CHARLES / 63 00 13090200 

OTHER CHARGES: .65 

13 Sep 04 BRIGHTPOINT INC COM NEW - 250000 3,667.41 000 1,575.12 2,092.29 000 2,092.29 

16 Sep 04 CUSIP* 109473405 
Settled KNIGHT SECURITIES L P. / 7.50 14.700000 

OTHER CHARGES- .09 

13 Sep 04 BRIGHTPOINT INC COM NEW - 900.000 13,040 .42 .000 5,670.44 7,369.98 0.00 7,369.98 

16 Sep 04 CUSIP: 109473405 
Settled SCHWAB, CHARLES / 27 .00 14519700 

OTHER CHARGES: .31 

15 Sep 04 BRIGHTPOINT INC COM NEW 1,400.000 22,502 .65 .000 8,820.69 13,681 .96 000 13.681 .96 

20 Sep 04 CUSIP. 109473405 
Settled SCHWAB, CHARLES / 42.00 16.103700 

OTHER CHARGES: .53 

20 Sep 04 BRIGHTPOINT INC COM NEW - 275.000 4,49889 000 1,732.63 2,766.26 000 2,766.26 

23 Sep 04 CUSIP. 109473405 
Settled LYNCH JONES & RYAN / 13 .75 16410000 

OTHER CHARGES. .11 

12 Jul 04 BROOKS AUTOMATION INC NEW COM 4,300000 73,43883 .000 83,899 .88 - 10,461 .05 0.00 - 10,461 .05 

15 Jul 04 CUSIP: 114340102 
Settled PRUDENTIAL EQUITY GROUP / 129 00 17.109200 

OTHER CHARGES. 1 .73 
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30 Mar 04 CABOT OIL & GAS CORP COM - 400.000 12,106 .64 .000 - 10,567 .00 1,539.64 0.00 1,539.64 
2 Apr 04 CUSIP. 127097103 
Settled MERRILL LYNCH PIERCE FENNER & SMITH 30287800 

800 
OTHER CHARGES: .48 

31 Mar 04 CABOT OIL & GAS CORP COM 2,100.000 63,687 .15 000 - 54,911 .50 8,775.65 0.00 8,77565 
5 Apr 04 CUSIP: 127097103 
Settled LEHMAN BROTHERS INC / 63.00 30358400 

OTHER CHARGES: 2.49 
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9 Nov 04 BROOKS AUTOMATION INC NEW COM 6,100000 85,60600 .000 75,066.60 10,539 .40 000 10,539.40 
15 Nov 04 CUSIP . 114340102 
Settled THOMAS WEISEL PARTNERS LLC 122.00 14.054100 

OTHER CHARGES. 2.01 

19 Feb 04 BROWN SHOE INC NEW COM 2,100000 76,687 .56 .000 64,933.90 11,75366 0.00 11,753.66 
24 Feb 04 CUSIP: 115736100 
Settled LYNCH JONES & RYAN / 105.00 36569600 

OTHER CHARGES 360 

2 Mar 04 BROWN SHOE INC NEW COM 1,300.000 50,561 .91 .000 34,077.01 16,484.90 0.00 16,484 .90 
5 Mar 04 CUSIP: 115736100 Settled 

BROCKHOUSE & COOPER / 32 50 38.920300 
OTHER CHARGES, 1 .98 

11 Oct 04 BUCYRUS INTL INC NEW CL A - 100000 3,259.04 .000 3,055.60 203.44 0.00 203.44 
14 Oct 04 CUSIP: 118759109 
Settled MORGAN STANLEY & CO INC. NEW YORK 2.00 32.611200 

OTHER CHARGES. .08 

15 Oct 04 BUCYRUS INTL INC NEW CIL A 1,400000 42,98697 .000 42 .778 .40 208.57 0.00 208.57 
20 Oct 04 CUSIP. 118759109 
Settled WEEDEN AND & CO / 14.00 30715700 

OTHER CHARGES. 1 .01 

20 May 04 CA MICRO DEVICES CORP 2.600.000 33,319.51 000 28,827.76 4.491 .75 0.00 4,491.75 
25 May 04 CUSIP, 130439102 
Settled LEHMAN BROTHERS INC / 91 00 12 .850500 

OTHER CHARGES. .79 

24 Mar 04 CABOT OIL & GAS CORP COM - 500,000 14,60392 000 13,617.28 98664 000 986.64 
29 Mar 04 CUSIP. 127097103 
Settled LYNCH JONES & RYAN / 25 00 29259000 

OTHER CHARGES: 58 



7 r7 "'A 
'A count n1JIMI;7e iii66 -i*mo io", St~tement, c -'-B -SL . . . . . . - Account Name~*FREEDOM FORUM TTERY 

1 JA' N 04- 31 EC 04 

Page 96 of 229 * Investment Transaction Detail 

Equities 
2 Feb 04 CAClPINTL INC CL A 1,500000 65,327.48 .000 56,732 .40 8.59508 0.00 8,595.08 
5 Feb 04 CUS 127190304 
Settled LYNCH JONES & RYAN / 75 00 43603700 

OTHER CHARGES: 3.07 

23 Jul 03 REVERSAL, CAP AUTOMOTIVE REIT COM SHS 400000 11,804.28 .000 9,98692 - 1,81736 0.00 1,817.36 
28 Ju 03 SHS 
NA CUSIP. 139733109 29.547100 

CANTOR FITZGERALD & CO / -14,00 
OTHER CHARGES. -56 

23 Jul 03 CAP AUTOMOTIVE REIT COM SHS SHS - 400000 11 .80428 .000 9,932.48 1,871.80 0.00 1,871 .80 
28 Jul 03 CUSIP: 139733109 
Pending CANTOR FITZGERALD & CO / 14 .00 29 .547100 

OTHER CHARGES S6 

4 May 04 CAP AUTOMOTIVE REIT COM SHS SHS 3,500.000 99,808.91 .000 84,90880 14,900.11 0.00 14,900 .11 
7 May 04 CUSIP* 139733109 
Settled MERRILL PROFESSIONAL CLEARING CORP. 28537500 

7000 
OTHER CHARGES. 2.34 

25 Aug 04 CARBO CERAMICS INC COM - 100000 6,465.37 .000 7,123.13 657.76 000 657.76 
30 Aug 04 CUSIP: 140781105 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 64.675300 

OTHER CHARGES. .16 

7 Sep 04 CARBO CERAMICS INC COM - 200.000 13,251 .68 .000 14,246 .26 994.58 0.00 994.58 
10 Sep 04 CUSIP: 140781105 
Settled LIQUIDNET INC / 4 00 66280000 

OTHER CHARGES: 32 

7 Sep 04 CARBO CERAMICS INC COM - 200.000 13,27606 .000 14,246 .26 97020 0.00 97020 
10 Sep 04 CUSIP. 140781105 
Settled SCHWAB, CHARLES J 6 00 66.411900 

OTHER CHARGES. .32 

8 Sep 04 CARBO CERAMICS INC COM - 250000 16.63824 .000 17,807.83 1,16959 0.00 1,169.59 
13 Sep 04 CUSIP: 140781105 
Settled LIQUIDNET INC / 5 00 66574500 

OTHER CHARGES- .39 

8 Sep 04 CARBO CERAMICS INC COM - 100.000 6,659.87 .000 7,123.13 - 463.26 0.00 - 46326 
13 Sep 04 CUSIP. 140781105 
Settled SCHWAB, CHARLES / 3.00 66630300 

OTHER CHARGES 16 
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20 Sep 04 CARBO CERAMICS INC COM - 650000 44,689 .70 000 46,300 .34 - 1 .61064 000 1,610 .64 

23 Sep 04 CUSIP . 140781105 
Settled LYNCH JONES & RYAN / 32 50 68805000 

OTHER CHARGES 1 05 

26 Aug 03 REVERSAL CARRAMERICA RLTY CORP COM REIT 2,000.000 55,15381 .000 58,419 .60 3,265.79 000 3,265.79 

29 Aug 03 CUSIP. 144418100 
NA CANTOR FITZGERALD & CO / -50.00 27.603200 

OTHER CHARGES. -259 

26 Aug 03 CARRAMERICA RLTY CORP COM REIT 2,000000 55,153 .81 000 58,212 .90 3,059.09 0.00 3,05909 

29 Aug 03 CUSIP. 144418100 
Pending CANTOR FITZGERALD & CO / 50 00 27603200 

OTHER CHARGES* 259 

15 Sep 04 CASCADE CORP COM 1,500000 40,83969 000 43,53405 2,694.36 000 2,694.36 

20 Sep 04 CUSIP* 147195101 
Settled LA BRANCHE FINANCIAL #2 / 45 00 27257100 

OTHER CHARGES. 96 

21 Apr 04 CASH AMER INVTS INC COM - 800000 16,48377 000 14,24960 2,234.17 000 2,234.17 

26 Apr 04 CUSIP. 14754DI00 
Settled WEEDEN AND & CO / 24 00 20.635200 

OTHER CHARGES. .39 

22 Apr 04 CASH AMER INVTS INC COM 1,000000 20,964.30 .000 17,472 .31 3,491.99 0.00 3,491.99 

27 Apr 04 CUSIP. 14754D100 
Settled WEEDEN AND & CO / 30 00 20994800 

OTHER CHARGES, 50 

23 Apr 04 CASH AMER INVTS INC COM 1,900000 43,055 .08 000 31,650.51 11,40457 0.00 11,404.57 

28 Apr 04 CUSIP 14754D100 
Settled WEEDEN AND & CO / 57 00 22,691100 

OTHER CHARGES 101 

30 Jun 04 CASH AMER INVTS INC COM 1,100.000 25,266 .95 .000 15,726.71 9,640.24 0.00 9,540.24 

6 Jul 04 CUSIP- 14754D100 
Settled WEEDEN AND & CO 33 00 23.000500 

OTHER CHARGES: .60 

23 Jul 04 CASH AMER INVTS INC COM 2,110.000 45,205 .69 .000 24,489.98 20,715 .71 0.00 20,715.71 

28 Jul 04 CUSIP. 14754D100 
Settled WEEDEN AND & CO / 42 .20 21 .445000 

OTHER CHARGES, 106 
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1 
1 Oct 04 CATHAY GENERAL BANCORP INC COM - 600000 22,18748 .000 21,330 .18 857 .30 0 .00 857.30 

14 Oct 04 CUSIP. 149150104 
Settled LIQUIDNET INC / 12 00 37.000000 

OTHER CHARGES- .52 

1 Oct 04 CATHAY GENERAL BANCORP INC COM - 350000 12,94343 .000 12,006 .71 936.72 0.00 936.72 
14 Oct 04 CUSIP: 149150104 
Settled KEEFE BRUYETTE AND WOODS INC. 10.50 37.012100 

OTHER CHARGES. 31 

23 Ju 04 CAVCC, INDS INC DEL COM STK - 200000 8,01581 .000 7,98960 26 .21 0.00 26.21 
28 Z 04 CUSIP. 149568107 
Settled WEEDEN AND & CO / 4 00 40.100000 

OTHER CHARGES .19 

20 Sep 04 CAVCO INDS INC DEL COM STK - 300.000 11,475 .72 .000 11 .98560 509.88 0.00 509.88 
23 Sep 04 CUSIP. 149568107 
Settled LYNCH JONES & RYAN / 15.00 38303300 

OTHER CHARGES- .27 

21 Sep 04 CAVCC, INDS INC DEL COM STK - 300000 11,369.67 .000 11,98440 614.73 0.00 614.73 
24 Sep 04 CUSIP: 149568107 
Settled BROADCORT CAPITAL CORP / 3 00 37909800 

OTHER CHARGES 27 

27 Sep 04 CAVCO INDS INC DEL COM STK - 300000 11,496.33 .000 11 .818.62 32229 0.00 322.29 
30 Sep 04 CUSIP: 149568107 
Settled MERRILL PROFESSIONAL CLEARING CORP. 38342000 

600 
OTHER CHARGES. 27 

1 Dec 04 CBL & ASSOC PPTYS INC COM - 500.000 36,743.13 .000 27,15817 9,584.96 0.00 9,584.96 
6 Dec 04 CUSIP 124830100 
Settled WEEDEN AND & CO / 10 00 73508000 

OTHER CHARGES .87 

3 Dec 04 CBL & ASSOC PPTYS INC COM - 1,000000 74,96824 000 53,03090 21,937 .34 0.00 21 .937 .34 
8 Dec 04 CUSIP. 124830100 
Settled CANTOR FITZGERALD & CO / 30.00 75000000 

OTHER CHARGES: 176 

14 Apr 04 CEC ENTIVIT INC COM - 400000 12 .86081 000 13,59733 - 73652 000 - 736.52 
19 Apr 04 CUSIP. 125137109 
Settled FRIEDMAN BILLING AND RAMSEY / 12 00 32.182800 

OTHER CHARGES: 31 
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1 
2 Ju 04 CEC ENTMT INC COM - 1,400000 42,879 .87 .000 47,136.80 - 4,256.93 000 - 4,256.93 

15 Z 04 CUSIP. 125137109 
Settled LA BRANCHE FINANCIAL #2 / 28 00 30649200 

OTHER CHARGES: 1.01 

1 
2 Ju 04 CEC ENTMT INC COM - 200000 6,098.35 .000 6,731 .43 - 63308 0.00 - 633.08 
15 Ju : 04 CUSIP: 125137109 
Settled LIQUIDNET INC / 4.00 30512500 

OTHER CHARGES .15 

3 Dec 04 CEC ENTMT INC COM - 150000 6,21285 .000 5,048.57 1,164.28 0.00 1,164.28 
8 Dec 04 CUSIP. 125137109 
Settled RBC CAPITAL MARKETS INC. / 4 50 41.450000 

OTHER CHARGES, .15 

15 Sep 04 CENTY BUSINESS SVCS INC COM 11,500000 48,304 .61 .000 50,626 .54 2,321 .93 0.00 2,321 .93 
20 Sep 04 CUSIP. 156490104 
Settled WEEDEN AND & CO / 230.00 4.220500 

OTHER CHARGES 1 .14 

9 Nov 04 CHES CORP COM 3,500.000 84,056.13 .000 79,130 .10 4,92603 0.00 4,926.03 
15 Nov 04 CUSIP. 165159104 
Settled BNY ESI SECURITIES CO . 170.00 24036600 

OTHER CHARGES: 1 .97 

15 Sep 04 CHILDRENS PL RETAIL STORES INC COM 4,400000 101,90029 000 117,430.26 15,529 .97 0.00 15,52997 
20 Sep 04 CUSIP. 168905107 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 23.179700 

8800 
OTHER CHARGES 239 

5 Oct 04 CHOICE HOTELS INTL INC COM - 150000 8,400.82 .000 3,899.16 4,501 .66 0.00 4,501 .66 
8 Oct 04 CUSIP. 169905106 
Settled SCHWAB, CHARLES / 4 50 56.036800 

OTHER CHARGES: 20 

11 Oct 04 CHOICE HOTELS INTL INC COM - 450.000 25,333 .50 .000 11,342 .16 13,991 .34 0.00 13,991 .34 
14 Oct 04 CUSIP: 169905106 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 56.328000 

BARNEY/1350 
OTHER CHARGES. .60 

11 Oct 04 CHOICE HOTELS INTL INC COM - 300,000 16,943 .60 .000 7,798.32 9,145.28 0.00 9,145.28 
14 Oct 04 CUSIP. 169905106 
Settled LIQUIDNET INC / 6.00 56500000 

OTHER CHARGES: 40 
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15 Oct 04 CHOICE HOTELS INTL INC COM 1,800.000 101,277.68 .000 42,871 .50 58,406 .18 0.00 58,406.18 
20 Oct 04 CUSIP. 169905106 
Settled WEEDEN AND & CO / 18 00 56276700 

OTHER CHARGES: 2.38 

1 
2 Ju 04 CIMAREX ENERGY CO COM - 300000 9,393.35 .000 8,598.42 79493 0.00 794.93 

15 Ju : 04 CUSIP: 171798101 
Settled BROADCORT CAPITAL CORP 3 00 31321900 

OTHER CHARGES. .22 

15 Ju 04 CIMAREX ENERGY CO COM - 900000 28.65532 .000 25,795 .26 2,860.06 0.00 2.860.06 
20 Z 04 CUSIP. 171798101 
Settled LYNCH JONES & RYAN / 45 .00 31.890000 

OTHER CHARGES. .68 

5 May 04 CLAIRES STORES INC - 200.000 4,10650 .000 4,265.64 159.14 0.00 159.14 
10 May 04 CUSIP. 179584107 
Settled LEHMAN BROTHERS INC / 6 00 20.563000 

OTHER CHARGES: .10 

25 Aug 04 CLAIRES STORES INC - 150.000 3,704.94 .000 3,199.23 50571 0.00 505.71 
30 Aug 04 CUSIP. 179584107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 3 00 24.720200 

OTHER CHARGES- 09 

26 Aug 04 CLAIRES STORES INC - 100.000 2,485.92 .000 2,132.82 353.10 0.00 353.10 
31 Aug 04 CUSIP: 179584107 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 24.879800 

OTHER CHARGES: 06 

27 Aug 04 CLAIRES STORES INC - 50 .000 1,246.89 .000 1,066.41 180.48 000 180.48 
1 Sep 04 CUSIP. 179584107 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 .00 24.958300 

OTHER CHARGES- .03 

1 Dec 04 CLAIRES STORES INC - 550.000 11,299 .15 .000 10,859 .34 439.81 0.00 439.81 
6 Dec 04 CUSIP. 179584107 
Settled WEEDEN AND & CO / 11 00 20.564400 

OTHER CHARGES. 27 

2 Dec 04 CLAIRES STORES INC - 1,200.000 24,518 .78 .000 21,348 .50 3,170.28 000 3.17028 
7 Dec 04 CUSIP: 179584107 
Settled WEEDEN AND & CO / 24 .00 20 .452800 

OTHER CHARGES. .58 
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6 Dec 04 CLAIRES STORES INC - 400000 8,063.25 .000 7.035 .48 1,027 .77 0 .00 1,027 .77 
9 Dec 04 CUSIP . 179584107 
Settled STEPHEN M FERRETTI INC / 12 00 20188600 

OTHER CHARGES .19 

7 Dec 04 CLAIRES STORES INC - 750000 14,902 .75 .000 13,191 .52 1,711 .23 0.00 1,711 .23 

10 Dec 04 CUSIP. 179584107 
Settled LYNCH JONES & RYAN / 22.50 19 .900800 

OTHER CHARGES: .35 

8 Dec 04 CLAIRE 

- 

S STORES INC - 400000 7,975.33 000 7,035.48 939.85 000 93985 

13 Dec 04 CUSIP: 179584107 
Settled WEEDEN AND & CO / 8 00 19 .958800 

OTHER CHARGES: .19 

9 Dec 04 CLAIRES STORES INC - 350000 6,97593 .000 6,156.05 819.88 000 81988 

14 Dec 04 CUSIP. 179584107 
Settled WEEDEN AND & CO / 7.00 19951700 

OTHER CHARGES. -.17 

1 
0 Dec 04 CLAIRES STORES INC 700000 13,87430 .000 12,312.09 1,562.21 0.00 1,562.21 

15 Dec 04 CUSIP 179584107 
Settled WEEDEN AND & CO / 14.00 19840900 

OTHER CHARGES. 33 

1 
3 Dec 04 CLAIRES STORES INC - 950000 18,647.78 .000 16,709.26 1.938.52 0.00 1,938.52 

16 Dec 04 CUSIP: 179584107 
Settled WEEDEN AND & CO / 19 .00 19649700 

OTHER CHARGES: 44 

15 Oct 04 CIVIS ENERGY CORP COM 11,700 .000 106,591 .52 .000 106,457.13 134.39 0.00 134.39 

20 Oct 04 CUSIP* 125896100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 9.130600 

234.00 
OTHER CHARGES. 2.50 

29 Mar 04 COLLAGENEX PHARMACEUTICALS INC COM 2,600.000 35,342.23 .000 30,029.63 5,312.60 0.00 5,312.60 

1 Apr 04 CUSIP. 11941198100 
Settled LYNCH JONES & RYAN / 130 00 13643700 

OTHER CHARGES. 1 .39 

16 Nov 04 COMFORT SYS USA INC COM - 8,100.000 53,43768 .000 45,165 .60 8,272.08 0.00 8,272.08 

19 Nov 04 CUSIP: 199908104 
Settled WHITE CAP TRADING LLC / 162.00 6617400 

OTHER CHARGES- 126 
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23 Aug 04 COMPASS MINERALS INTL INC COM - 250.000 5,14717 .000 4,862.88 28429 0 .00 28429 
26 Aug 04 CUSIP 2045INiol 
Settled INVESTMENT TECHNOLOGY GROUP INC / 7 50 20619200 

OTHER CHARGES. .13 

15 Oct 04 COMPASS MINERALS INTL)NC COM - 3,050.000 67,48730 .000 59,32707 8,16023 0.00 8,160.23 
20 Oct 04 CUSIP: 2D451N101 
Settled WEEDEN AND & CO / 30 50 22137500 

OTHER CHARGES. 158 

13 May 04 COMPLICREDIT CORP COM ISIN #US20478N1000 - 600,000 10,76362 000 7,777.80 2,985.82 0.00 2,985.82 
18 May 04 CUSIP 20478NI00 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17 .969800 

1800 
OTHER CHARGES. 26 

20 May 04 COMPLICREDIT CORP COM ISIN #US20478N1000 - 200.000 3,557.67 .000 2,592.60 96507 0.00 965.07 
25 May 04 CUSIP. 20478NI00 
Settled GOLDMAN SACHS & COMPANY / 6 00 17818800 

OTHER CHARGES. 09 

21 May 04 COMPUCREDIT CORP COM [SIN #US20478N 1000 - 200000 3,563.51 000 2,592.60 970.91 0.00 970.91 
26 May 04 CUSIP* 20478N100 
Settled GOLDMAN SACHS & COMPANY / 6 00 17.848000 

OTHER CHARGES- 09 

24 May 04 COMPLICREDIT CORP COM [SIN #US20478N1000 - 300.000 5,295S3 .000 3,817.10 1,478.43 0.00 1,47843 
27 May 04 CUSIP: 20478N100 
Settled BANC AMERICA SECUR MONTGOMERY DIV. 17682200 

900 
OTHER CHARGES. .13 

28 May 04 COMPUCREDIT CORP COM ISIN #US20478N 1000 - 100000 1,75125 .000 - 1,224.50 52675 0.00 526.75 
3 Jun 04 CUSIP 20478N100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17 .543000 

300 
OTHER CHARGES. 05 

2 Jun 04 COMPLICREDIT CORP COM ISIN #US20478N1 000 - 200000 3,55673 .000 2,449.00 1,107.73 000 1,107.73 
7 Jun 04 CUSIP: 20478N100 
Settled BANC AMERICA SECUR. MONTGOMERY DIV. 17 .814100 

600 
OTHER CHARGES- 09 



Equities 

3 Jun 04 COMPUCREDIT CORP COM ISIN #US20478N1000 - 100 .000 1,749.35 .000 - 1,224.50 524 .85 0 .00 52485 
8 Jun 04 CUSIP . 20478NI00 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 17.524000 

3.00 
OTHER CHARGES. .05 

4 Jun 04 COMPLICREDIT CORP COM ISIN #US20478N1000 - 400000 7,01307 .000 4,89800 2,11507 000 2,115.07 

9 Jun 04 CUSIP. 20478N100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17.563100 

12 .00 
OTHER CHARGES. .17 

7 Jun 04 COMPLICREDIT CORP COM ISIN #US20478N1000 - 300000 5,284.37 .000 3,673.50 1,610.87 0.00 1,610.87 

10 Jun 04 CUSIP: 20478NI00 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6 00 17.635000 

OTHER CHARGES. .13 

7 Jun 04 COMPLICREDIT CORP COM ISIN #US20478N1000 - 900000 15,96652 .000 11,020 .50 4,946.02 0.00 4,946.02 

10 Jun 04 CUSIP: 20478NI00 
Settled BEAR, STEARNS, SECURITIES CORP / 27 .00 17.771000 

OTHER CHARGES. 38 

28 Jun 04 COMPUCREDIT CORP COM ISIN #US20478N1000 - 300000 5,386.97 .000 3,656.90 1,73007 0.00 1,73007 

1 Jul 04 CUSIP: 20478N100 
Settled BANC AMERICA SECUR. MONTGOMERY DIV. 17987000 

9.00 
OTHER CHARGES, .13 

28 Jun 04 COMPUCREDIT CORP COM ISIN #US20478N1000 - 100.000 1,793.45 .000 1,207.90 585.55 0.00 585.55 

1 Jul 04 CUSIP 20478N100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2 00 17 955000 

OTHER CHARGES. 05 

20 Jul 04 COMPLICREDIT CORP COM ISIN #US20478N1000 - 800.000 12,77466 .000 9,63485 3,139.81 0.00 3,139.81 

23 Jul 04 CUSIP'20478N100 
Settled PULSE TRADING LLC / 24 00 15998700 

OTHER CHARGES 30 

22 Jul 04 COMPLICREDIT CORP COM ISIN #US2047SN1000 - 600.000 9,28526 .000 7,190.70 2,094.56 0.00 2,09456 

27 Jul 04 CUSIP- 20478N100 
Settled PULSE TRADING LLC / 18 00 15505800 

OTHER CHARGES 2-2__ 

23 Jul 04 COMPUCREDIT CORP COM ISIN #US20478N1000 1,900000 29,371 .22 000 21,956 .17 7,415.05 000 7,415.05 

28 Jul 04 CUSIP. 2G478NI00 
Settled PULSE TRADING LLC / 57 00 15488900 

OTHER CHARGES: 69 
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26 Jul 04 COMPUCREDIT CORP COM ]SIN #US20478N1000 - 200000 3,104.12 .000 2,164.22 939.90 0.00 939.90 
29 Jul 04 CUSIP. 20478N100 
Settled JEFFERIES & COMPANY / 6.00 15551000 

OTHER CHARGES. .08 

27 Jul 04 COMPUCREDIT CORP COM [SIN #US20478N1000 - 200.000 3,10568 .000 2,164.22 941 .46 0.00 94146 
30 Jul 04 CUSIP: 20478NI00 
Settled JEFFERIES & COMPANY / 6.00 15558800 

OTHER CHARGES 08 

28 Jul 04 COMPLICREDIT CORP COM [SIN #US20478N1000 - 300.000 4,767.18 .000 3,246.33 1,520.85 0.00 1,520.85 
2 Aug 04 CUSIP. 20478NI00 
Settled JEFFERIES & COMPANY / 9.00 15.921000 

OTHER CHARGES. .12 

4 Aug 04 COMPLICREDIT CORP COM ISIN #US20478N1000 - 100000 1,51521 000 1,082.11 433.10 0.00 433.10 
9 Aug 04 CUSIP. 20478N100 
Settled UBSIWARBURG SECURITIES LLC NEW YORK\ 15.1725DO 

200 
OTHER CHARGES 04 

31 Mar 04 COMPUTER NETWORK TECH CORP COM 5,400.000 43,09031 .000 36,240 .48 6,84983 000 6,84983 
5 Apr 04 CUSIP. 204925101 
Settled LEHMAN BROTHERS INC / 162 00 8010000 

OTHER CHARGES 1 .69 

5 Apr 04 COMPUTER NETWORK TECH CORP COM 5,100000 41,624.20 .000 33,47742 8,14678 0.00 8,146.78 
8 Apr 04 CUSIP: 204925101 
Settled LYNCH JONES & RYAN / 255 00 8211800 

OTHER CHARGES. 98 

9 Jun 04 CONEXANT SYS INC COM 13,800.000 60,936 .60 .000 75,886.03 14,949 .43 000 14,949.43 
14 Jun 04 CUSIP: 207142100 
Settled BNY ESI SECURITIES CO. / 414.00 4445800 

OTHER CHARGES* 1 .44 

10 Jun 04 CONEXANT SYS INC COM 2,400.000 10,25999 000 12,333 .84 2,073.85 0.00 2,073.85 
15 Jun 04 CUSIP 207142100 
Settled LYNCH JONES & RYAN / 120 00 4325100 

OTHER CHARGES: 25 

24 May 04 CONMED CORP COM - 200000 5,14545 000 4,072.08 1,07337 000 1,07337 
27 May 04 CUSIP. 207410101 
Settled LEHMAN BROTHERS INC / 6 00 25.757900 

OTHER CHARGES, 13 
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16 Apr 04 CORN PRODS INTL INC COM - 1,200000 48,13963 000 41,379 .47 6,760.16 0.00 6,760.16 
21 Apr 04 CUSIP. 219023108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 40147300 

36 .00 
OTHER CHARGES 1 .13 

23 Apr 04 CORN PRODS INTL INC COM 2,000000 88,105 .53 .000 65,319 .72 22,785 .81 0.00 22,78S .81 
28 Apr 04 CUSIP- 219023108 
Settled BNY ESI SECURITIES CO / 50.00 44078800 

OTHER CHARGES- 207 

1 Nov 04 CORN PRODS INTL INC COM 4,000000 193,693.46 000 174,901 .82 18,791 .64 0.00 18,791 .64 
4 Nov 04 CUSIP. 219023108 
Settled WEEDEN AND & CO / 80.00 48.444500 

OTHER CHARGES: 4.54 

5 Apr 04 CORRECTIONS CORP AMER - 500000 18,197.97 .000 13,052.05 5,145.92 000 5,145.92 
8 Apr 04 CUSIP: 22025Y407 
Settled LYNCH JONES & RYAN / 25 00 36.446800 

OTHER CHARGES .43 

7 Apr 04 CORRECTIONS CORP AMER - 500000 18,139 .32 000 13,052 .05 5.08727 0.00 5,087.27 
13 Apr 04 CUSIP: 22025Y407 
Settled CANTOR FITZGERALD & CO / 12 50 36.304500 

OTHER CHARGES. .43 

30 Apr 04 CORRECTIONS CORP AMER 1,100.000 39,845 .35 .000 28,624 .69 11,220 .66 0.00 11,220 .66 
5 May 04 CUSIP. 22025Y407 
Settled WEEDEN AND & CO / 27.50 36.248900 

OTHER CHARGES: .94 

4 May 04 CORRECTIONS CORP AMER 1,100.000 40,046.43 000 28,119 .36 11,92707 0.00 11,927.07 
7 May 04 CUSIP. 22025Y407 
Settled MERRILL PROFESSIONAL CLEARING CORP . 36426700 

22.00 
OTHER CHARGES- 94 

5 May 04 CORRECTIONS CORP AMER 1,000.000 36,54684 .000 25,07800 11,468.84 0.00 11 .468 .84 
10 May 04 CUSIP: 2202SY407 
Settled LYNCH JONES& RYAN / 50 .00 36.597700 

OTHER CHARGES. .86 

17 Aug C4 CRANE CO COM 3,300000 87,116 .30 .000 101,717.26 - 14,600.96 0.00 14,600.96 
20 Aug 04 CUSIP: 224399105 
Settled BNY ESI SECURITIES CO /99.00 26.429500 

OTHER CHARGES: 2.05 
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3 Nov 04 CROWN HLDGS INC COM 9,800000 118,343.98 .000 99,898 .49 18,445.49 0.00 18,445 .49 
8 Nov 04 CUSIP: 228368106 
Settled LEHMAN BROTHERS INC / 196.00 12096200 

OTHER CHARGES. 2.78 

16 Dec 04 CROWN HLDGS INC COM 1,400.000 18,67486 .000 14,05586 4,619.00 0.00 4,619.00 
21 Dec 04 CUSIP. 228368106 
Settled LYNCH JONES & RYAN / 42 00 13,369500 

OTHER CHARGES: .44 

20 Dec 04 CROWN HLDGS INC COM - 650.000 8,734.10 000 6,525.94 2,208.16 0.00 2.208 .16 
23 Dec 04 CUSIP: 228368106 
Settled LYNCH JONES & RYAN / 19 .50 13467400 

OTHER CHARGES. 21 

10 Jun 04 CSK AUTO CORP COM - 100000 1,768.45 .000 1,728.39 40 .06 000 40.06 
15 Jun 04 CUSIP. 125965103 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 17 .705000 

OTHER CHARGES: .05 

10 Jun 04 CSK AUTO CORP COM - 300000 5,272.13 .000 5,185.17 86 .96 000 86.96 
15 Jun 04 CUSIP, 125965103 
Settled GOLDMAN SACHS & COMPANY / 9.00 17 .604200 

OTHER CHARGES* .13 

14 Jun 04 CSK AUTO CORP COM - 500,000 8,77604 .000 8,641 .95 134.09 0.00 134.09 
17 Jun 04 CUSIP: 125965103 
Settled GOLDMAN SACHS & COMPANY / 15 00 17582500 

OTHER CHARGES: .21 

16 Jun 04 CSK AUTO CORP COM - 400000 7,07783 .000 6,710.82 36701 0.00 367.01 

21 Jun 04 CUSIP. 125965103 
Settled INVESTMENT TECHNOLOGY GROUP INC 12 .00 17 .725000 

OTHER CHARGES* .17 

22 Jul 04 CSK AUTO CORP COM 5,100.000 70,166 .70 .000 84,125 .52 13 .958 .82 0.00 13,958.82 
27 Jul 04 CUSIP. 125965103 
Settled LEHMAN BROTHERS INC / 102 00 13778500 

OTHER CHARGES. 165 

2 Mar 04 CULLEN / FROST BANKERS INC COM 1,200000 51,405 .39 .000 44,897 .69 6,507.70 0.00 6,507.70 

5 Mar 04 CUSIP. 229899109 
Settled PRUDENTIAL EQUITY GROUP / 36 .00 42869500 

OTHER CHARGES. 201 
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IS Mar 04 CULLEN / FROST BANKERS INC COM - 400 .000 16,729.14 .000 14,753.29 1,975.85 0 .00 1,975 .85 
23 Mar 04 CUSIP: 229899109 
Settled J P . MORGAN SECURITIES INC / 8 .00 41844500 

OTHER CHARGES 66 
6 May 04 CULLEN / FROST BANKERS INC COM - 800 .000 34,271 .43 .000 29,33624 4,935 .19 0.00 4,935 .19 
11 May 04 CUSIP. 229899109 
Settled BNY ESI SECURITIES CO / 20 .00 42.865300 

OTHER CHARGES- .81 
10 May 04 CULLEN / FROST BANKERS INC COM - 900.000 37,225 .55 .000 33,003 .27 4,22228 000 4,22228 
13 May 04 CUSIP . 229899109 
Settled LYNCH JONES & RYAN / 45 00 41 .412700 

OTHER CHARGES . .88 
21 Jan 04 CY HLDG CO COM - 100000 3,493.30 .000 3,047.41 44589 0 .00 445.89 
26 Jan 04 CUSIP : 177835105 
Settled SANDLER O'NEILL & PARTNER / 4 00 34.974700 

OTHER CHARGES, .17 
9 Mar 04 CY HLDG CO COM - 600 .000 21,191 .71 000 17,762.23 3,429.48 0 .00 3,429 .48 
12 Mar 04 CUSIP. 177835105 
Settled SANDLER O'NEILL & PARTNER / 18 00 35350900 

OTHER CHARGES : .83 
23 Mar 04 CY HLDG CO COM - 100.000 3,407.57 000 2,871 .00 536.57 0 .00 536 .57 
26 Mar 04 CUSIP 177835105 
Settled SANDLER O'NEILL & PARTNER / 3 .00 34.107100 

OTHER CHARGES: .14 
24 Mar 04 CY HLDG CO COM - 100.000 3,31834 000 2,871 .00 447 .34 000 447 .34 
29 Mar 04 CUSIP : 177835105 
Settled SANDLER O'NEILL & PARTNER / 3 00 33.214700 

OTHER CHARGES. .13 
13 May 04 CY HLDG CO COM - 200000 5,780 .46 .000 5,742.00 38.46 0.00 38.46 
18 May 04 CUSIP: 177835105 
Settled SANDLER O'NEILL & PARTNER / 6 00 28 .933000 

OTHER CHARGES . 14 
14 May 04 CY HLDG 00 COM - 100.000 2,860.37 000 2,871 .00 - 10 .63 0 .00 - 10.63 
19 May 04 CUSIP: 177835105 
Settled SANDLER O'NEILL & PARTNER / 3 .00 28 .634400 

OTHER CHARGES : .07 
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17 May 04 CY HLDG CO COM - 300000 8,32930 .000 8,61000 280 .70 0 .00 280.70 
20 May 04 CUSIP 177835105 
Settled SANDLER O'NEILL & PARTNER / 9.00 27.795000 

OTHER CHARGES* 20 

21 May 04 CY HLDG CO COM - 200000 5,59988 .000 5,73900 139.12 0.00 139.12 

26 May 04 CUSIP. 177835105 
Settled SANDLER O'NEILL & PARTNER / 6.00 28030100 

OTHER CHARGES, .14 

24 May 04 CY HLDG CO COM - 200000 5,707.94 .000 5,73900 3106 0.00 31 .06 

27 May 04 CUSIP. 17835105 
Settled SANDLER O'NEILL & PARTNER 6.00 28570400 

OTHER CHARGES. .14 

27 May 04 CY HLDG CO COM - 100000 2,99899 000 2,86950 129.49 0.00 129.49 

2 Jun 04 CUSIP: 177835105 
Settled GOLDMAN SACHS & COMPANY / 3 00 30.020700 

OTHER CHARGES. .08 

28 May 04 CY HLDG CO COM - 100000 3,00297 .000 2,869.50 133.47 0.00 13347 

3 Jun 04 CUSIP. 177835105 
Settled SANDLER O'NEILL & PARTNER 3.00 30060500 

OTHER CHARGES* 08 

1 Jun 04 CY HLDG CO COM - 100000 2,997.02 000 2.86950 127.52 000 127.52 

4 Jun 04 CUSIP: 177835105 
Settled GOLDMAN SACHS & COMPANY 3 00 30,001000 

OTHER CHARGES 08 

10 Jun 04 CY HLDG CO COM - 300000 9,021 .98 000 8,608.50 413.48 0.00 413.48 

15 Jun 04 CUSIP, 177835105 
Settled KEEFE BRUYErTE AND WOODS INC / 9.00 30104000 

OTHER CHARGES: 22 

14 Jun 04 CY HLDG CO COM - 100000 3,022.02 .000 2,854.13 167.89 0.00 167.89 

17 Jun 04 CUSIP* 177835105 
Settled KEEFE BRUYETTE AND WOODS INC. / 3 00 30251000 

OTHER CHARGES. .08 

18 Jun 04 CY HLDG CO COM - 500.000 14,979.64 .000 14,270 .65 708.99 0.00 708.99 

23 Jun 04 CUSIP: 177835105 
Settled FRIEDMAN BILLING AND RAMSEY / 15 .00 29.990000 

OTHER CHARGES. .36 
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20 Sep 04 CYPRESS SEMICONDUCTOR CORP COM 10,000000 94,231 .78 .000 144,034.10 49,80232 0.00 49 .802 .32 
23 Sep 04 CUSIP: 232806109 
Settled LYNCH JONES & RYAN / 600 00 9,473400 

OTHER CHARGES' 222 

28 Sep 04 CYTEC IND COM 1,700000 81,85546 .000 84,798.55 2,94309 0.00 2,943.09 
1 Oct 04 CUSIP: 232820100 
Settled LEHMAN BROTHERS INC / 34 00 48.171400 

OTHER CHARGES. 192 

6 Dec 04 CYTEC IND COM 1,400000 69,065 .70 000 66,503.64 2,562.06 000 2,562.06 
9 Dec 04 CUSIP 232820100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 49.363800 

42.00 
OTHER CHARGES. 1.62 

7 Dec 04 CYTEC IND COM - 150.000 7,286.15 000 7,125.39 160.76 0.00 160.76 
10 Dec 04 CUSIP: 232820100 
Settled LYNCH JONES & RYAN / 4 50 48605500 

OTHER CHARGES: .18 

8 Dec 04 CYTEC IND COM - 400000 19,050.83 000 19,001 .04 49.79 0.00 4979 
13 Dec 04 CUSIP. 232820100 
Settled WHITE CAP TRADING LLG / 8.00 47648200 

OTHER CHARGES. .45 

13 Dec 04 CYTEC IND COM - 700000 33,18181 .000 33,251 .82 - 7001 0.00 - 7001 
16 Dec 04 CUSIP. 232820100 
Settled WACHOVIA CAPITAL MARKETS 46171 1 21 .00 47433700 

OTHER CHARGES. 78 

16 Jan 04 DAKTRONICS INC COM 1,000000 26,63555 .000 17,619.50 9,01605 0.00 9,01605 
22 Jan 04 CUSIP: 234264109 
Settled BROADCORT CAPITAL CORP / 10 00 26646800 

OTHER CHARGES- 125 

11 Feb 04 DAKTRONICS INC COM 1,900.000 50,266 .13 .000 33,477 .05 16,78908 000 16,789 .08 
17 Feb 04 CUSIP. 234264109 
Settled LYNCH JONES & RYAN / 95.00 26507100 

OTHER CHARGES. 2.36 

15 Apr 04 DELPHI FINL GROUP INC CL A 2,700000 112,44318 .000 70,697 .87 41,745.31 0.00 41,745.31 
20 Apr 04 CUSIP: 247131105 
Settled INVESTMENT TECHNOLOGY GROUP INC 81 00 41676600 

OTHER CHARGES- 264 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 



7 T 77-7--tr777717777~7 77 17 lio takm t c-count numbe 3765 
Account Name *FREEDOM Fl 

1 JAN 04,-,31 DEC 04 
DRUM-BATTERY-SL 

Investment Transaction Detail Page 110 of M 

Trade date 
Secu"! 

description 
Settle date T~se-t IyD- 
Trade Status g-roker/Commission 

Realized gain/loss 
Shares/PAR Transaction amount 

Price Principal Accrued Interest Cost Market Translation Total 

Equities 
18 Feb 04 DEVRY INC DEL COM 2,600.000 79,70940 .000 67,61820 12,091 .20 0.00 12,091 .20 
23 Feb 04 CUSIP, 251893103 
Settled PRUDENTIAL EQUITY GROUP / 65 00 30.683900 

OTHER CHARGES- 374 

15 Jan 04 DIGITAL RIV INC COM 1,300.000 30,56351 .000 16,681 .62 13,88189 0.00 13,881 .89 
21 Jan 04 CUSIP; 25388B104 
Settled WEDBUSH MORGAN SECURITIES, INC / 39 00 23.541500 

OTHER CHARGES 144 

15 Jan 04 DIGITAL RIV INC COM - 100.000 2,379.53 .000 1,27500 1,104.53 0.00 1,104.53 
21 Jan 04 CUSIP. 25388BI04 
Settled WEDBUSH MORGAN SECURITIES, INC / 3 00 23826500 

OTHER CHARGES. .12 

5 Apr 04 DIGITAL RIV INC COM 2,500.000 60,35758 .000 30,665 .80 29,691 .78 0.00 29,691 .78 
8 Apr 04 CUSIP: 25388B104 
Settled LYNCH JONES & RYAN / 125 00 24193600 

OTHER CHARGES: 1.42 

16 Jan 04 DIME CIVINTY BANCSHARES INC COM - 200000 6,245.36 000 5,43904 806.32 0.00 806.32 
22 Jan 04 CUSIP: 253922108 
Settled PULSE TRADING LLC / 6.00 31 258300 

OTHER CHARGES: 30 

20 Jan 04 DIME CIVINTY BANCSHARES INC COM - 200000 6,115.37 000 5,439.04 676.33 0.00 676.33 
23 Jan 04 CUSIP. 253922108 
Settled PULSE TRADING LLC / 6.00 30.608300 

OTHER CHARGES 29 

3 Feb 04 DIME CIVINTY BANCSHARES INC COM - 500.000 15,41242 .000 13,597.60 1,814.82 0.00 1,81482 
6 Feb 04 CUSIP. 253922108 
Settled SANDLER O'NEILL & PARTNER / 17 50 30861300 

OTHER CHARGES- 73 

11 Feb 04 DIME CIVINTY BANCSHARES INC COM - 200000 6,391.50 .000 5,439.04 952.46 000 952.46 
17 Feb 04 CUSIP. 253922108 
Settled SANDLER O'NEILL & PARTNER / 6 00 31989000 

OTHER CHARGES- 30 

1 Mar 04 DIME CIVINTY BANCSHARES INC COM - 200000 6,234.93 .000 5.43904 79589 000 79589 
4 Mar 04 CUSIP 253922108 
Settled CANTOR FITZGERALD & CO / 6.00 31 205900 

OTHER CHARGES 25 
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2 Mal 04 DIME CMNTY BANCSHARES INC COM - 100000 3,09777 000 - 2,719.52 37825 000 37825 
5 Mal 04 CUSIP . 253922108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 30999000 

200 
OTHER CHARGES: .13 

4 Mar 04 DIME CMNTY BANCSHARES INC COM 1,000000 31,321 07 .000 27,195.20 4,125.87 0.00 4,125.87 
9 Mar 04 CUSIP: 253922108 Settled 

INVESTMENT TECHNOLOGY GROUP INC 25.00 31347300 
OTHER CHARGES. 1 .23 

31 Mar 04 DIME CMNTY BANCSHARES INC COM 2,200.000 45,034.44 000 39,886.29 5,148.15 0.00 5,148.15 
5 Apr 04 CUSIP: 25392-2108 
Settled SANDLER O'NEILL & PARTNER / 66 .00 20 .501000 

OTHER CHARGES: 1 .76 

10 Jun 04 DIME CMNTY BANCSHARES INC COM - 400000 6,76072 000 7,618.00 857.28 0.00 85728 
15 Jun 04 CUSIP. 253922108 
Settled KEEFE BRUYETTE AND WOODS INC. / 12 00 16932200 

OTHER CHARGES. .16 

16 Jun 04 DIME CMNTY BANCSHARES INC COM - 100000 1.666.96 .000 1,904.50 237.54 0.00 237.54 
21 Jun 04 CUSIP: 253922108 
Settled SANDLER O'NEILL & PARTNER / 3.00 16700000 

OTHER CHARGES. .04 

16 Jun 04 DIME CMNTY BANCSHARES INC COM - 400000 6,672.84 .000 7,618.00 945.16 000 945.16 
21 Jun 04 CUSIP. 253922108 
Settled KEEFE BRUYETTE AND WOODS INC. / 12 .00 16712500 

OTHER CHARGES. .16 

18 Jun 04 DIME CMNTY BANCSHARES INC COM 3,050000 50,881 .04 .000 56,79068 5,909.64 000 5,909.64 
23 Jun 04 CUSIP. 253922108 
Settled GOLDMAN SACHS & COMPANY / 91 50 16712700 

OTHER CHARGES 1.20 

27 Apr 04 DIODES INC COM - 200000 4,864.50 .000 2,744.25 2,120.25 000 2,120.25 
30 Apr 04 CUSIP: 254643101 
Settled SCHWAB, CHARLES / 6 00 24353100 

OTHER CHARGES. .12 

15 Sep 04 DIODES INC COM - 550000 13,299 .73 000 7,546.70 5,753.03 000 5.753.03 
20 Sep 04 CUSIP: 254543101 
Settled KNIGHT SECURITIES L P. / 16.50 24211900 

OTHER CHARGES. .32 
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11 
No 04 DIODES NC COM - 250,000 6,903.28 .000 - 3,430.32 3,472.96 0 .00 3,472 .96 

16 Nov 04 CUSIP : 254543101 v 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 27 .643800 

750 
OTHER CHARGES' 17 

16 Nov 04 DIODES INC COM - 350000 9,685.32 .000 4,802.44 4,882.88 0.00 4,882.88 

19 Nov 04 CUSIP: 254543101 
Settled PULSE TRADING LLC / 10-50 27.703000 

OTHER CHARGES' 23 

22 Nov 04 DIODES INC COM - 750.000 19,644 .96 .000 10,290 .95 9,354.01 0.00 9.354 .01 
26 Nov 04 CUSIP: 254543101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 26223900 

22.50 
OTHER CHAPIGES* --.47 

23 Nov 04 DIODES INC COM 
-- 

- 100.000 2,467.38 .000 - 1,372.13 1 .09525 0.00 1,095.25 

29 Nov 04 CUSIP: 254543101 
Settled LYNCH JONES & RYAN / 3.00 24704400 

OTHER CHARGES. -.06 

23 Nov 04 DIODES INC COM 300.000 7,450.77 .000 - 4,116.38 3,334.39 0.00 3,334.39 

29 Nov 04 CUSIP: 254543101 
Settled LYNCH JONES & RYAN 9.00 24866500 

OTHER CHARGES: AS 
29 Nov 04 DIODES INC COM 

- 
1,050.000 26,367 .51 .000 14,020 .55 12.34696 0.00 12,346 .96 

2 Dec 04 CUSIP 254543101 
Settled LIQUIDNET INC/ 21 00 25.132500 

OTHER CHARGES, .62 

29 Nov 04 DIODES INC COM - 800000 20,183 .76 000 10,977 .01 9,206.75 0.00 9,206.75 

2 Dec 04 CUSIP. 254543101 
Settled KNIGHT SECURITIES L P. 24 00 25.260300 

OTHER CHARGES: 48 

30 Nov 04 DIODES INC COM - 350000 8,70541 000 4,351 .20 4,354.21 0.00 4,354.21 

3 Dec 04 CUSIP 254543101 
Settled LYNCH JONES & RYAN 10 50 24903200 

OTHER CHARGES. .21 

1 Dec 04 DIODES INC COM 200.000 4,929.82 .000 2,486.40 2,443.42 0.00 2,443.42 

6 Dec 04 CUSIP. 254543101 
Settled KNIGHT SECURITIES L P. / 6 00 24679700 

OTHER CHARGES: .12 
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15 Oct 04 Di ORTHOPEDICS INC COM - 4,700000 82,08263 .000 - 116,096.91 34,01428 0.00 - 34,014 .28 
20 Oct 04 CUSIP' 23325G104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17 .484800 

9400 
OTHER CHARGES* 193 

20 Apr 04 DURATEK INC COM DURATEK INC COM 1,100000 16,272 .02 .000 16,466.87 194.85 000 194.85 
23 Apr 04 CUSIP: 266580102 
Settled KNIGHT SECURITIES L P / 33 00 14.823100 

OTHER CHARGES: 39 

21 Apr 04 DURATEK INC COM DURATEK INC COM - 200000 2,917.13 000 2,990.98 73.85 0.00 73.85 
26 Apr 04 CUSIP. 266580102 
Settled SCHWAB, CHARLES / 6.00 14.616000 

OTHER CHARGES. .07 

22 Apr 04 DURATEK INC COM DURATEK INC COM - 200.000 2,91017 .000 2,99098 8081 000 80.81 
27 Apr 04 CUSIP' 266580102 
Settled SCHWAB, CHARLES / 6 00 14581200 

OTHER CHARGES: .07 

23 Apr 04 DURATEK INC COM DURATEK INC COM - 200.000 2,880.79 .000 2,99098 110.19 0.00 110.19 
28 Apr 04 CUSIP: 266580102 
Settled SCHWAB, CHARLES / 6.00 14 .434300 

OTHER CHARGES. 07 

26 Apr 04 DURATEK INC COM DURATEK INC COM - 400000 5,75362 .000 5,967.62 21400 0.00 21400 
29 Apr 04 CUSIP. 266580102 
Settled CANTOR FITZGERALD & CO / 12 .00 14414400 

OTHER CHARGES. .14 

27 Apr 04 DURATEK INC COM DURATEK INC COM - 700000 10,23425 000 10,036.10 198.15 0.00 198.15 
30 Apr 04 CUSIP, 266580102 
Settled CANTOR FITZGERALD & CO / 21 .00 14.650700 

OTHER CHARGES- .24 

28 Apr 04 DURATEK INC COM DURATEK INC COM - 200000 3,026.60 .000 2,749.44 277.16 0.00 277.16 
3 May 04 CUSIP. 266580102 
Settled CANTOR FITZGERALD & CO / 6.00 15 .163400 

OTHER CHARGES: 08 

3 May 04 DURATEK INC COM DURATEK INC COM - 300000 3,849.68 000 4,124.16 - 274.48 0.00 27448 
6 May 04 CUSIP: 26658Q102 
Settled GOLDMAN SACHS & COMPANY / 7.50 12857600 

OTHER CHARGES. .10 
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6 May 04 DURATEK INC COM DURATEK INC COM - 300 .000 3,865 .10 .000 - 4,045 .66 18056 0 .00 - 18056 
11 May 04 CUSIP . 266580102 
Settled BNY ESI SECURITIES CO / 7.50 12909000 

OTHER CHARGES. .10 

7 May 04 DURATEK INC COM DURATEK INC COM - 300.000 3,862.19 000 4,006.41 144.22 000 144.22 

12 May 04 CUSIP. 26658Q102 
Settled KNIGHT SECURITIES L P / 9.00 12904300 

OTHER CHARGES, .10 

10 May 04 DURATEK INC COM DURATEK INC COM - 100.000 1,28496 .000 1,332.63 47.67 0.00 47 .67 

13 May 04 CUSIP. 266580102 
Settled LYNCH JONES & RYAN / 5.00 12.900000 

OTHER CHARGES. 04 

12 Jul 04 DURATEK INC COM DURATEK INC COM - 800000 11,554.36 000 10,660.76 893.60 0.00 893.60 

15 Jul 04 CUSIP. 266580102 
Settled SCHWAB, CHARLES / 24 00 14473300 

OTHER CHARGES. .28 

13 Jul 04 DURATEK INC COM DURATEK INC COM - 200.000 2,91613 000 2,665.18 250.95 0.00 250.95 

16 Jul 04 CUSIP 266580102 
Settled SCHWAB, CHARLES / 6.00 14611000 

OTHER CHARGES .07 

14 Jul 04 DURATEK INC COM DURATEK INC COM - 300.000 4,332.79 .000 3,99606 336.73 0.00 336.73 

19 Jul 04 CUSIP. 2665SQ102 
Settled SCHWAB, CHARLES / 9.00 14.473000 

OTHER CHARGES: .11 

15 Jul 04 DURATEK INC COM DURATEK INC COM - 800.000 11,162 .85 .000 10,647 .04 515.81 0.00 515.81 

20 Jul 04 CUSIP: 266580102 
Settled GOLDMAN SACHS & COMPANY / 24 00 13983900 

OTHER CHARGES. 27 

26 Jul 04 DURATEK INC COM DURATEK INC COM - 500.000 6,679.04 .000 6,623.95 55 .09 0.00 55.09 

29 Jul 04 CUSIP: 266580102 
Settled BROADCORT CAPITAL CORP / 5.00 13368400 

OTHER CHARGES, .16- 

20 Sep 04 DYNEGY INC NEW CL A COM 21,500 .000 96,89820 000 91,547 .28 5,350.92 000 5,350.92 

23 Sep 04 CUSIP. 26816Q101 
Settled LYNCH JONES & RYAN / 1,075 00 4.557000 

OTHER CHARGES: 230 
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23 Nov 04 EFUNDS CORP COM COM STK ISIN# - 500000 11,15928 .000 8,09680 3,062.48 0.00 3,062.48 
29 Nov 04 US28224RIO14 
Settled CUSIP* 28224R101 22349100 

LYNCH JONES & RYAN / 15 00 
OTHER CHARGES, 27 

29 Mar 04 ELECTRONICS BOUTIQUE HLDGS CORP COM 1,500000 42,056 .40 000 41,392 .39 664.01 000 664.01 
1 Apr 04 CUSIP. 286045109 
Settled LYNCH JONES & RYAN / 75 00 28.088700 

OTHER CHARGES: 1 65 

30 Mar 04 ELECTRONICS BOUTIQUE HLDGS CORP COM 2,500000 70,46349 .000 6S.60224 4,86125 000 4,86125 
2 Apr 04 CUSIP: 286045109 
Settled BEAR, STEARNS, SECURITIES CORP / 75 00 28216500 

OTHER CHARGES: 2.76 

26 Jul 04 ELECTRONICS FOR IMAGING INC COM 4,000000 80,71130 000 108,29228 - 27,580 .98 0.00 - 27.580 .98 
29 Jul 04 CUSIP: 286082102 
Settled WEEDEN AND & CO / 80 00 20.198300 

OTHER CHARGES: 190 
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29 Nov 04 DYNEGY INC NEW CL A COM 8,5SO .000 50,466 .90 .000 41,822 .33 8,64457 0 .00 8,644.57 
2 Doc 04 CUSIP'268160101 
Settled THOMAS WEISEL PARTNERS LLC 171 00 5.922700 

OTHER CHARGES 1 .19 

30 Nov 04 DYNEGY INC NEW CIL A COM 8,550.000 48,39699 000 41,822 .32 6,574.67 0.00 6,574.67 
3 Dec 04 CUSIP. 268160101 
Settled LYNCH JONES & RYAN / 256 50 5.690600 

OTHER CHARGES 1.14 

23 Jul 04 EAGLE MATILS INC COM 1,200000 80,727 .87 .000 72,094.32 8,633.55 0.00 8,633.55 
28 Jul 04 CUSIP: 26969PI08 
Settled BROADCORT CAPITAL CORP / 12.00 67284800 

OTHER CHARGES' 1.89 

22 Nov 04 EFUNDS CORP COM COM STK ISIN# 2,100000 44,299 .93 000 34 .785 .06 9,514.87 000 9,51487 
26 Nov 04 US28224R1014 
Settled CUSIP: 28224R101 21.115700 

LIQUIDINET INC / 42 .00 
OTHER CHARGES. 104 

23 Nov 04 EFUNDS CORP COM COM STIK ISIN# - 750.000 16,792.10 .000 - 12,14520 4,646 90 0.00 4,646.90 
29 Nov 04 US28224R1014 
Settled CUSIP: 28224RI01 22.420000 

LYNCH JONES & RYAN / 22 50 
OTHER CHARGES. 40 



Equities 

20 Apr 04 ENERGEN CORP COM - 200000 8,237 .78 000 7,377 .82 859 .96 0 .00 859 .96 
23 Apr 04 CUSIP: 29265N108 
Settled INSTINET / 6 00 41.219900 

OTHER CHARGES. 20 

000 7,377.82 1,106.64 000 1,106.64 
17 May 04 ENERGEN CORP COM - 200.000 8,48446 
20 May 04 CUSIP. 29265N108 
Settled JEFFERIES & COMPANY 16 00 42453300 

OTHER CHARGES. 20 

18 May 04 ENERGEN CORP COM - 200.000 8,50298 .000 - 7,377.82 1,125.16 0.00 1,125.16 

21 May 04 CUSIP. 29265N108 
Settled JEFFERIES & COMPANY 6.00 42.545900 

OTHER CHARGES. 20 

20 May 04 ENERGEN CORP COM - 200.000 8,545.79 .000 7,334.04 1,211.75 000 1 .211 .75 

25 May 04 CUSIP. 29265N108 
Settled JEFFERIES & COMPANY 6 00 42.760000 

OTHER CHARGES: .21 

21 May 04 ENERGEN CORP COM - 200000 8,554.87 .000 7,334.04 1,220.83 0.00 1,22083 

26 May 04 CUSIP: 29265NI08 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 42.795400 

OTHER CHARGES: .21 

21 May 04 ENERGEN CORP COM - 200000 8,542.39 000 7,334.04 1,208.35 0.00 1,20835 

26 May 04 CUSIP: 29265NIOB 
Settled JEFFERIES & COMPANY / 6.00 42743000 

OTHER CHARGES: .21 

25 May 04 ENERGEN CORP COM - 100.000 4,394.99 .000 3,667.02 727.97 0.00 727.97 

28 May 04 CUSIP. 29265N108 
Settled INVESTMENT TECHNOLOGY GROUP INC 2 00 43.971000 

OTHER CHARGES. 
- - 

.11 -- 

.000 3,667.02 72921 0.00 729.21 
25 May 04 ENERGEN CORP COM - 100000 4,39623 
28 May 04 CUSIP: 29265N108 
Settled JEFFERIES & COMPANY / 3 00 43993400 

OTHER CHARGES. .11 

26 May 04 ENERGEN CORP COM - 300000 13,34554 .000 10,96266 2,38288 0.00 2,382.88 

1 Jun 04 CUSIP: 29265N108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 6.00 44506200 

OTHER CHARGES: 32 
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26 May 04 ENERGEN CORP COM - 100000 4,440.44 000 3,667.02 77342 0.00 773.42 
1 Jun 04 CUSIP. 2926SN108 
Settled JEFFERIES & COMPANY / 3.00 44.435500 

OTHER CHARGES. .11 

26 May 04 ENERGEN CORP COM 200.000 8,921 .79 .000 7,295.64 1,626.15 0.00 1,626.15 

1 Jun 04 CUSIP. 2926SN108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 44630000 

OTHER CHARGES: 21 

19 Aug 03 REVERSAL, ENTMNT PPTYS TR COM SH BEN INT 1,100.000 34,355 .79 .000 26,414.12 - 7,941.67 0.00 - 7,941.67 

22 Aug 03 CUSIP. 29380TIO5 
NA JEFFERIES & COMPANY / -27.50 31 .259000 

OTHER CHARGES: -161 

19 Aug 03 ENTMNT PPTYS TR COM SH BEN INT - 1,100.000 34,355.79 .000 26,075 .10 8.28069 0.00 8,280.69 
22 Aug 03 CUSIP. 2938OT105 
Pending JEFFERIES & COMPANY / 27 50 31259000 

OTHER CHARGES: 161 

3 Feb 04 ENTMNT PPTYS TR COM SH BEN INT - 500000 17,806 .06 000 16,23375 1,57231 0.00 1,572.31 

6 Feb 04 CUSIP. 2938OT105 
Settled ROCHDALE SECURITIES CORPORATION 12 .50 35 .638800 

OTHER CHARGES. .84 

11 Feb 04 ENTMNT PPTYS TR COM SH BEN INT - 600000 22,02094 .000 19,361 .55 2,659.39 0.00 2,659.39 
17 Feb 04 CUSIP. 2938OT105 
Settled LYNCH JONES & RYAN / 30 00 36,753300 

OTHER CHARGES: 104 

13 Feb 04 ENTMNT PPTYS TR COM SH BEN INT - 600.000 21,810.77 .000 19,242 .60 2,568.17 0.00 2,568.17 

19 Feb 04 CUSIP. 293BOT105 
Settled WEEDEN AND & CO / 18 .00 36383000 

OTHER CHARGES. 1 .03 

17 Feb 04 ENTMNT PPTYS TR COM SH BEN INT - 600000 21,907.37 .000 18,364 .66 3,552.71 0.00 3,552.71 

20 Feb 04 CUSIP: 29380T105 
Settled WEEDEN AND & CO / 18 .00 36 .544000 

OTHER CHARGES. 103 

19 Feb 04 ENTIVINT PPTYS TR COM SH BEN INT - 1,300,000 47,17933 .000 - 30,02006 17,159 .27 000 17 .159 .27 
24 Feb 04 CUSIP: 2938OT105 
Settled LYNCH JONES & RYAN / 65 00 36343500 

OTHER CHARGES. 222 
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30 Jun 04 EXPRESSJET HLDGS INC COM - 200000 2,464.46 .000 3,037 .72 - 573 .26 0 .00 - 57326 
6 Jul 04 CUSIP. 30218U108 
Settled WEEDEN AND & CO / 6 00 12352600 

OTHER CHARGES: .06 

1 Jul 04 EXPRESSJET HLDGS INC COM - 400.000 4,87892 000 6,075.44 1,19652 0.00 1 .19652 

7 Jul 04 CUSIP- 30218U108 
Settled WEEDEN AND & CO / 12 .00 12227600 

OTHER CHARGES .12 

7 Jul 04 EXPRESSJET HLDGS INC COM - 100000 1,175.89 000 1,518.86 342.97 0.00 342.97 

12 Jul 04 CUSIP. 30218UI08 
Settled WEEDEN AND & CO 3 00 11 .789200 

OTHER CHARGES, .03 

8 Jul 04 EXPRESSJET HLDGS INC COM - 100.000 1,162.25 .000 1,397.71 23546 0.00 235.46 

13 Jul 04 CUSIP: 30218U108 
Settled LIQUIDNET INC / 2 00 11,643100 

OTHER CHARGES: .06 

9 Jul 04 EXPRESSJET HLDGS INC COM - 200.000 2,233.42 .000 2,795.42 562.00 0.00 562.00 

14 Jul 04 CUSIP- 3021BU108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 11 .187400 

OTHER CHAFIGES* .06 

12 Jul 04 EXPRESSJET HLDGS INC COM - 100000 1,10395 .000 1,397.71 293.76 0.00 293.76 

15 Jul 04 CUSIP: 3021SU108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 3 00 11 069800 

OTHER CHARGES: 03 

13 Jul 04 EXPRESSJET HLDGS INC COM - 100000 1,12057 000 1,397.71 277.14 0.00 277.14 

16 Jul 04 CUSIP. 30218IJ108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 11226000 

OTHER CHARGES: 03 

17 Aug 04 EXPRESSJET HLDGS INC COM - 200.000 2,131 .98 .000 2,795.42 663.44 000 663.44 

20 Aug 04 CUSIP. 30218UI08 
Settled LEHMAN BROTHERS INC / 6 00 10690200 

OTHER CHARGES* 06 

25 Aug 04 EXPRESSJET HLDGS INC COM - 250000 2,77321 .000 3,494.28 721.07 0.00 721 .07 

30 Aug 04 CUSIP- 3021181.1108 
Settled FIRST ALBANY CORPORATION / 7 50 11 .123100 

OTHER CHARGES, 07 
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3 Dec 04 EXPRESSJET HLDGS INC COM - 500 .000 6,19600 .000 6,98855 792 .55 0.00 792 .55 
8 Dec 04 CUSIP, 30218U108 
Settled WEEDEN AND & CO / 1000 12 .412300 

OTHER CHARGES* 15 

6 Dec 04 EXPRESSJET HLDGS INC COM - 300.000 3,706.38 000 4,193.13 486.75 0.00 486.75 

9 Dec 04 CUSIP. 30218U108 
Settled WEEDEN AND & CO / 6 00 12 .374900 

OTHER CHARGES. .09 

7 Dec 04 EXPRESSJET HLDGS INC COM - 500000 6,101.10 000 6,988.55 887.45 0.00 887.45 

10 Dec 04 CUSIP 30218U108 
Settled LYNCH JONES & RYAN / 15 00 12232500 

OTHER CHARGES: .15 

10 Dec 04 EXPRESSJET HLDGS INC COM - 400000 4,845.24 000 5.590.84 745.60 0.00 745.60 

15 Dec 04 CUSIP. 30218IJ108 
Settled FIRST ALBANY CORPORATION / 12 00 12 .143400 

OTHER CHARGES: .12 

10 Dec 04 EXPRESSJET HLDGS IN 
- 
C COM - 300000 3,62091 .000 4,193.13 572.22 0.00 572.22 

15 Dec 04 CUSIP. 30218U108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 12 .100000 

900 
OTHER CHARGES. .09 

16 Dec 04 EXPRESSJET HLDGS INC COM - 600.000 7,519.02 .000 8,386.26 867.24 0.00 867.24 

21 Dec 04 CUSIP. 3021BU108 
Settled LYNCH JONES & RYAN / 18 00 12 .562000 

OTHER CHARGES: 18 

20 Dec 04 EXPRESSJET HLDGS INC COM - 150.000 1,887.60 .000 2,096.56 20896 000 208.96 

23 Dec 04 CUSIP. 30218U108 
Settled LYNCH JONES & RYAN / 4.50 12 .614300 

OTHER CHARGES. .05 

22 Dec 04 EXPRESSJET HLDGS INC COM - 950000 12,47377 .000 13,278.25 804.48 0.00 804.48 
28 Dec 04 CUSIP 30218UI08 
Settled LYNCH JONES & RYAN / 28 .50 13.160600 

OTHER CHARGES. .30 

23 Dec 04 EXPRESSJET HLDGS INC COM - 700.000 9,083.89 .000 9.783 .97 700.08 0.00 700.08 

29 Dec 04 CUSIP. 302181.1108 
Settled LYNCH JONES & RYAN / 21 00 13007300 

OTHER CHARGES. .22 

Generated by Northern Trust from reviewed periodic data on 25 Jan 05 Northern Trust 

. . .. . . . . 7-77 
10 

cco6nrnurnberg2613765 
Account Name *FREEDOM FORUM'-SATT~qY S~-4, 

1 JAN a4 31 D Eq 

Investment Transaction Detail Page 119 of 22S 

Trade date Security description Realized gain/loss 
Settle date Asset ID Shares/PAR Transaction amount 
Trade-Status Broke r/Com mission Price Principal Accrued Interest Cost Market Translation Total 

Sales 



Equities 

27 Dec 04 EXPRESSJET HLDGS INC COM - 100000 1 .301 .96 000 1,397 .71 95 .75 000 95 .75 
30 Dec 04 CUSIP: 30218U108 
Settled LIQUIDNET INC/ 2 

* 
00 13 .040000 

OTHER CHARGES, .04 

28 Dec 04 EXPRESSJET HUDGS INC COM - 100000 1,277.23 .000 1,397.71 12048 0.00 120.48 
31 Dec 04 CUSIP. 30218UI08 
Settled LYNCH JONES & RYAN / 3 00 12,802600 

OTHER CHARGES .03 

29 Dec 04 EXPRESSJET HLDGS INC COM - 600000 7,658.94 000 8,386.26 727.32 0.00 727.32 

3 Jan 05 CUSIP: 30218U108 
Pending LYNCH JONES & RYAN / 18 00 12.795200 

OTHER CHARGES. .18 

30 Dec 04 EXPRESSJET HLDGS INC COM 1,150.000 14,785 .20 .000 16,073 .66 1,288.46 0.00 1,288.46 
4 Jan 05 CUSIP: 30218UI08 
Pending WEEDEN AND & CO / 23 00 12877000 

OTHER CHARGES: 35 

21 Jul 04 FLAGSTAR BANCORP INC COM - 800000 16,348 .33 000 16,857 .96 - 509.63 0.00 - 509.63 
26 Jul 04 CUSIP. 337930101 
Settled INVESTMENT TECHNOLOGY GROUP INC 24 00 20.465900 

OTHER CHARGES. 39 

17 Aug 04 FLAGSTAR BANCORP INC COM 6,100.000 127,524.22 .000 125,41724 2,106.98 000 2.10698 
20 Aug 04 CUSIP' 337930101 
Settled BNY ESI SECURITIES CO . / 183 00 20.936100 

OTHER CHARGES. 299 

9 Mar 04 FLOWSERVE CORP COM 2,700000 58,51346 .000 55,545 69 2,967.77 0.00 2,967.77 
12 Mar 04 CUSIP 34354PI05 
Settled WEEDEN AND & CO / 54 00 21.692500 

OTHER CHARGES- 2.29 

12 Mar 04 FLOWSERVE CORP COM 3,000000 63,896 .90 000 61,673 .10 2,223.80 0.00 2,22380 
17 Mar 04 CUSIP 3435413105 
Settled LYNCH JONES & RYAN / 150.00 21 349800 

OTHER CHARGES: 250 

31 Aug 04 FREMONT GEN CORP COM - 850000 16,88222 .000 14,421 .19 2.461 .03 000 2,461 .03 
3 Sep 04 CUSIP. 357288109 
Settled BANC AMERICA SECUR. MONTGOMERY DIV. 19 .891900 

2550 
OTHER CHARGES: 40 
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1 Sep 04 FREMONT GEN CORP COM - 1,100000 21,97517 .000 18,662 .71 3,312 .46 0 .00 3,312.46 

7 Sep 04 CUSIP. 357288109 
Settled LA BRANCHE FINANCIAL #2 / 33 00 20.007900 

OTHER CHARGES: .52 

7 Sep 04 FREMONT GEN CORP COM 750000 15,214 .52 .000 12,724 .57 2.489 .95 0.00 2,489.95 

10 Sep 04 CUSIP: 357288109 
Settled LA BRANCHE FINANCIAL #2 / 22.50 20.316500 

OTHER CHARGES. .36 

29 Nov 04 FREMONT GEN CORP COM - 350000 8,16306 000 5,938.14 2,224.92 0.00 2,224.92 

2 Dec 04 CUSIP: 357288109 
Settled BEAR, STEARNS, SECURITIES CORP 10 50 23353600 

OTHER CHARGES: 20 

30 Nov 04 FREMONT GEN CORP COM - 450000 10,45505 .000 7,383.10 3,07195 000 3,071 .95 

3 Dec 04 CUSIP. 357288109 
Settled LYNCH JONES & RYAN / 13 .50 23.264000 

OTHER CHARGES 25 

1 Dec 04 FREMONT GEN CORP 
- 
COM - 300000 7,18384 000 4,901 .10 2,282.74 000 2,282.74 

6 Dec 04 CUSIP. 357288109 
Settled JEFFERIES & COMPANY / 9.00 23976700 

OTHER CHARGES. .17 

6 Dec 04 FREMONT GEN CORP COM - 250.000 5,90934 .000 4,08425 1,82509 0.00 1,82509 

9 Dec 04 CUSIP. 357288109 
Settled KEEFE BRUYETTE AND WOODS INC. 7 50 23667900 

OTHER CHARGES, 14 

7 Dec 04 FREMONT GEN CORP COM - 250000 5,90486 .000 4,084.25 1,82061 0.00 1,82061 

10 Dec 04 CUSIP: 357288109 
Settled LYNCH JONES & RYAN / 7.50 23650000 

OTHER CHARGES. .14 

7 Dec 04 FREMONT GEN CORP COM - 100000 2,361 .14 .000 1,63370 727.44 0.00 727.44 

10 Dec 04 CUSIP. 357288109 
Settled LYNCH JONES & RYAN / 3 00 23,642000 

OTHER CHARGES, 06 

8 Dec 04 FREMONT GEN CORP COM - 100.000 2,34834 000 1,633.70 71464 0.00 714.64 

13 Dec 04 CUSIP. 357288109 
Settled KEEFE BRUYETTE AND WOODS INC. 3 00 23514000 

OTHER CHARGES .06 
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9 Dec 04 FREMONT GEN CORP COM - 100000 2,297 .01 .000 1 .633.70 66331 0 .00 663 .31 
14 Dec 04 CUSIP* 357288109 
Settled KEEFE BRUYETTE AND WOODS INC / 3.00 23000700 

OTHER CHARGES: 06 

1 
0 Dec 04 FREMONT GEN CORP COM - 250000 5,76834 .000 4,084.25 1,684.09 0.00 1,684.09 

15 Dec 04 CUSIP' 357288109 
Settled KEEFE BRUYETTE AND WOODS INC. / 7 50 23103900 

OTHER CHARGES: .14 

1 
3 Dec 04 FREMONT GEN CORP COM - 300000 7,039.69 000 4,901.10 2,138.59 0.00 2,138.59 

16 Dec 04 CUSIP. 357288109 
Settled KEEFE BRUYETTE AND WOODS INC. / 9.00 23.496200 

OTHER CHARGES .17 

16 Dec 04 FREMONT GEN CORP COM - 100000 2,42694 .000 1,633.70 793.24 0.00 793.24 

21 Dec 04 CUSIP: 357288109 
Settled LYNCH JONES & RYAN / 3 00 24.300000 

OTHER CHARGES. 06 

16 Dec 04 FREMONT GEN CORP COM - 150,000 3,631 .41 000 2,450.55 1,18086 0.00 1,180.66 

21 Dec 04 CUSIP: 357288109 
Settled LYNCH JONES & RYAN 14 50 24240000 

OTHER CHARGES. 09 

20 Dec 04 FREMONT GEN CORP COM - 300.000 7,486.77 .000 4,901.10 2,585.67 0.00 2,585.67 

23 Dec 04 CUSIP- 357288109 
Settled LYNCH JONES & RYAN / 9 00 24.986500 

OTHER CHARGES. .18 

22 Dec 04 FREMONT GEN CORP COM - 500000 12,352 .76 .000 8,14328 4,209.48 0.00 4,209.48 

28 Dec 04 CUSIP 357288109 
Settled LYNCH JONES & RYAN / 15.00 24736100 

OTHER CHARGES .29 

23 Dec 04 FREMONT GEN CORP COM - 100.000 2,443.69 .000 1,60848 835.21 0.00 835.21 

29 Dec 04 CUSIP, 357288109 
Settled LYNCH JONES & RYAN / 3 00 24467500 

OTHER CHARGES. .06 

29 Nov 04 GA GULF CORP COM PAR $0 01 - 250000 14 .112 .19 000 12,229 .65 1,88264 0.00 1,882.54 

2 Dec 04 CUSIP. 373200203 
Settled JEFFERIES & COMPANY / 7.50 56480100 

OTHER CHARGES. .34 
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30 Nov 04 GA GULF CORP COM PAR $0 01 - 500.000 28,73127 .000 24,45930 4,271 .97 000 4,271 .97 
3 Dec 04 CUSIP . 373200203 
Settled LYNCH JONES & RYAN / 15 00 57.493900 

OTHER CHARGES' 68 

1 Dec 04 GA GULF CORP COM PAR $0 .01 450.000 25,961 .42 .000 22,013 .37 3,948.05 0.00 3,948.05 

6 Dec 04 CUSIP. 373200203 
Settled JEFFERIES & COMPANY / 13.50 57.723400 

OTHER CHARGES. 61 

14 Dec 04 GA GULF CORP COM PAR $0 01 - 550000 28,193 .76 .000 26,859 .39 1,334.37 0.00 1,334.37 
17 Dec 04 CUSIP, 373200203 
Settled LYNCH JONES & RYAN / 16 50 51 292600 

OTHER CHARGES 67 

14 Dec 04 GA GULF CORP COM PAR $0 01 - 550.000 28,26625 .000 26,400 .99 1,865.26 0.00 1,865.26 

17 Dec 04 CUSIP* 373200203 
Settled LYNCH JONES & RYAN / 16 .50 51 .424400 

OTHER CHARGES 67 

16 Dec 04 GA GULF CORP COM PAR $0 .01 - 150.000 7,958.60 .000 7,20027 758.33 0.00 758.33 

21 Dec 04 CUSIP. 373200203 
Settled LYNCH JONES & RYAN / 4.50 53 .088600 

OTHER CHARGES. .19 

20 Dec 04 GA GULF CORP COM PAR $0 .01 - 100.000 4,923.94 .000 4,800.18 123.76 0.00 123.76 

23 Dec 04 CUSIP: 373200203 
Settled LYNCH JONES & RYAN / 3.00 49270600 

OTHER CHARGES, .12 

20 Dec 04 GA GULF CORP COM PAR $0 01 - 550000 26,38266 .000 26,40099 - 18 .33 0.00 - 18.33 
23 Dec 04 CUSIP: 373200203 
Settled LYNCH JONES & RYAN / 16 .50 47999600 

OTHER CHARGES 62 

30 Mar 04 GAMESTOP CORP CL A - 800000 14,307 .84 000 17,139 .97 2,832.13 0.00 2,832.13 

2 Apr 04 CUSIP. 36466R101 
Settled BEAR, STEARNS, SECURITIES CORP 24.00 17915500 

OTHER CHARGES, 56 

31 Mar 04 GAMESTOP CORP CL A - 2,500000 45,01424 .000 46,175 .16 1,160.92 0.00 1,16092 

5 Apr 04 CUSIP. 36466R101 
Settled BEAR, STEARNS, SECURITIES CORP 75 00 18.036400 

OTHER CHARGES* 1.76 
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31 Mar 04 GAMESTOP CORP CL A - 400000 7,17371 000 3,226.12 3,94759 0 .00 3,947.59 
5 Apr 04 CUSIP 36466RI01 
Settled LIQUIDNET INC / 8.00 17.955000 

OTHER CHARGES 29 

- 800.000 14,566.93 .000 6,452.24 8,114.69 0.00 8,114.69 
16 Apr 04 GAMESTOP CORP CL A 
21 Apr 04 CUSIP 36466R101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 18239100 

2400 
OTHER CHARGES* 35 

7 Jan 04 GEN CABLE CORP DEL NEW COM 2,400.000 19,73379 .000 20.840 .88 - 1,107.09 000 - 1.107 .09 

12 Jan 04 CUSIP: 369300108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 1 8,252800 

7200 
OTHER CHARGES: 93 

11 Nov 04 GENLYTE GROUP INC COM - 100.000 7,462.05 .000 3,107.14 4,354.91 0.00 4,354.91 

16 Nov 04 CUSIP, 372302109 
Settled FRIEDMAN BILLING AND RAMSEY 3.00 74652300 

OTHER CHARGES. .18 

22 Nov 04 GENLYTE GROUP INC COM - 450000 34,265.93 .000 13,982 .13 20,283 .80 0.00 20,283.80 

26 Nov 04 CUSIP. 372302109 
Settled LIOUIDNET INC 19 00 76.168300 

OTHER CHARGES. .81 

.000 3,107.14 4,609.43 0.00 4,609.43 23 Nov 04 GENLYTE GROUP INC COM - 100.000 7,716.57 
29 Nov 04 CUSIP, 372302109 
Settled INSTINET / 3 00 77.197600 

OTHER CHARGES .19 

10 Dec 04 GENLYTE GROUP INC COM - 100.000 7,859.41 .000 3,107.14 4,752.27 0.00 4,752.27 

15 Dec 04 CUSIP* 372302109 
Settled JEFFERIES & COMPANY / 3.00 78626000 

OTHER CHARGES. .19 

.000 4,660.71 7,105.01 0.00 7,105.01 
10 Dec 04 GENLYTE GROUP INC COM - 150.000 11,76572 
15 Dec 04 CUSIP. 372302109 
Settled LIQUIDNET INC 13 00 78.460000 

OTHER CHARGES. .28 

13 Dec 04 GENLYTE GROUP INC COM - 150.000 11 .81072 .000 - 4,660.71 7,150.01 0.00 7,150.01 

16 Dec 04 CUSIP: 372302109 
Settled LIQUIDNET INC / 3 00 78760000 

OTHER CHARGES. 28 
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1 
3 Dec 04 GENLYTE GROUP INC COM - 350 .000 27,332 .75 .000 - 10,874.99 16,457 .76 0 .00 16.457.76 
16 Dec 04 CUSIP : 372302109 
Settled JEFFERIES & COMPANY 10 50 78.125400 

OTHER CHARGES .64 

9 Nov 04 GIANT INDS INC COM - 650000 15,79690 .000 12,15650 3,64040 0,00 3,64040 

15 Nov 04 CUSIP: 374508109 
Settled JEFFERIES & COMPANY 19 50 24.333500 

OTHER CHARGES .38 

10 Nov 04 GIANT INDS INC COM 300000 7,27092 .000 5,610.69 1,66023 0.00 1,660.23 

16 Nov 04 CUSIP. 374508109 
Settled JEFFERIES & COMPANY / 9.00 24.267000 

OTHER CHARGES. .18 

12 Nov 04 GIANT INDS INC COM - 400000 9,75909 .000 7,480.92 2,278.17 0.00 2,278.117 
17 Nov 04 CUSIP. 374508109 
Settled JEFFERIES & COMPANY / 12.00 24428300 

OTHER CHARGES 23 

15 Nov 04 GIANT INDS INC COM - 100.000 2,44063 000 1,87023 570.40 000 570.40 

18 Nov 04 CUSIP. 374508109 
Settled JEFFERIES & COMPANY / 3 00 24.436900 

OTHER CHARGES* 06 

16 Nov 04 GIANT INDS INC COM - 150000 3,64851 .000 2,805.34 843.17 0.00 843.17 

19 Nov 04 CUSIP 374508109 
Settled JEFFERIES & COMPANY / 4 50 24354000 

OTHER CHARGES 09 

17 Nov 04 GIANT INDS INC COM 1,400000 34,084.16 .000 26,163.22 7,900.94 0.00 7,90094 
22 Nov 04 CUSIP. 374508109 
Settled LYNCH JONES & RYAN / 42 .00 24.376400 

OTHER CHARGES* 80 

18 Nov 04 GIANT INDS ]NO COM - 500.000 12,291 .16 000 9,351 .15 2,940.01 0.00 2,940.01 

23 Nov 04 CUSIP: 374508109 
Settled LYNCH JONES & RYAN / 15.00 24.612900 

OTHER CHARGES. 29 

19 Nov 04 GIANT INDS INC COMI - 500000 12,462,20 .000 9,351 .15 3,111 05 0.00 3,111 .05 
24 Nov 04 CUSIP. 374508109 
Settled LIQUIDNET INC / 10 00 24.945000 

OTHER CHARGES. 30 
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19 Nov 04 GIANT INDS INC COM - 950 .000 23,66309 000 17,767.19 5,895 .90 0 .00 5,89590 
24 Nov 04 CUSIP . 374508109 
Settled JEFFERIES & COMPANY / 28 50 24.939100 

OTHER CHARGES: .56 

1 Dec 04 GIANT INDS INC COM - 100.000 2,74691 .000 1,870.23 876.68 0.00 876.68 

6 Dec 04 CUSIP. 374508109 
Settled CIBC WORLD MARKETS CORP . NEW YORK 3.00 27.499800 

OTHER CHARGES. .07 

3 Dec 04 GIANT INDS INC COM - 500.000 12,31581 000 9,351.15 2,964.66 000 2,96466 

8 Dec 04 CUSIP. 374508109 
Settled PULSE TRADING U-C / 15 00 24662200 

OTHER CHARGES. .29 

13 Dec 04 GIANT INDS INC COM - 400000 10,206 .84 .000 7,48092 2,72592 0.00 2,725.92 
16 Dec 04 CUSIP: 374508109 
Settled STEPHEN M FERRETTI INC / 12 00 25547700 

OTHER CHARGES 24 

14 Dec 04 GIANT INDS INC COM - 250000 6,46574 coo 4,67557 1,79017 0.00 1,790.17 
17 Dec 04 CUSIP 374508109 
Settled LYNCH JONES & RYAN / 7.50 25893600 

OTHER CHARGES 16 

23 Dec 04 GIANT INDS INC COM - 100000 2,79984 .000 1,87023 929.61 000 929.61 

29 Dec 04 CUSIP. 374508109 
Settled LYNCH JONES & RYAN / 3.00 28029100 

OTHER CHARGES .07 

28 Dec 04 GIANT INDS INC COM - 350000 9,66100 .000 6,54581 3,115.19 000 3,11519 
31 Dec 04 CUSIP: 374508109 
Settled LYNCH JONES & RYAN / 10 50 27633500 

OTHER CHARGES 23 

29 Dec 04 GIANT INDS INC COM - 100.000 2,71513 .000 1,870.23 84490 000 8".90 

3 Jan 05 CUSIP 374508109 
Pending LYNCH JONES & RYAN / 3 00 27182000 

OTHER CHARGES: 07 

30 Dec 04 GIANT INDS INC COM - 100.000 2,712.25 .000 1,87023 842.02 000 842.02 
4 Jan 05 CUSIP 374508109 
Pending LYNCH JONES & RYAN / 3 00 27153200 

OTHER CHARGES. 07 
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30 Nov 04 GIBRALTAR INDS INC COM - 1,000,000 23,91103 .000 - 24,70027 789 .24 0.00 - 789 .24 
3 Dec 04 CUSIP . 374689107 
Settled LYNCH JONES & RYAN / 30 00 23.941600 

OTHER CHARGES: 57 

30 Nov 04 GIBRALTAR INDS INC COM - 300000 7,207.33 000 - 7,410.08 202.75 0.00 - 202.75 

3 Dec 04 CUSIP: 374689107 
Settled LYNCH JONES & RYAN / 9 00 24,055000 

OTHER CHARGES .17 

1 Dec 04 GIBRALTAR INDS INC COM 1.500.000 35,778.06 .000 37,05040 1,272.34 000 1,272.34 

6 Dec 04 CUSIP. 374689107 
Settled KNIGHT SECURITIES L.P. / 45 .00 23.882600 

OTHER CHARGES. 84 

8 Jan 04 GLACIER BANCORP INC NEW COM - 200000 6,600.61 .000 6.119 .70 480.91 000 480.91 

13 Jan 04 CUSIP: 376370105 
Settled FRIEDMAN BILLING AND RAMSEY / 4.00 33.024600 

OTHER CHARGES, .31 

13 Apr 04 GLACIER BANCORP INC NEW COM - 100.000 3,199.06 000 3,059.85 139.21 0.00 139.21 

16 Apr 04 CUSIP. 37637Q105 
Settled SANDLER OVEILL & PARTNER / 3.00 32 .021400 

OTHER CHARGES .08 

14 Apr D4 GLACIER BANCORP INC NEW COM - 100000 3,168.50 000 3.059 .85 108.65 0.00 10865 

19 Apr 04 CUSIP. 37637QI05 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ 31 .715800 

3.00 
OTHER CHARGES. 08 

15 Apr 04 GLACIER BANCORP INC NEW COM - 300000 9,295.40 000 9,17955 115.85 0.00 115.85 

20 Apr 04 CUSIP: 37637Q105 
Settled SANDLER O'NEILL & PARTNER / 9.00 31 .015400 

OTHER CHARGES: .22 

16 Apr 04 GLACIER BANCORP)NC NEW COM - 100000 3,107.54 000 2,491.59 615.95 0.00 615.95 

21 Apr 04 CUSIP: 376370105 
Settled KNIGHT SECURITIES L P. / 3.00 31 .106200 

OTHER CHARGES. .08 

30 Apr 04 GLACIER BANCORP INC NEW COM - 200.000 6,20333 000 4,98318 1,220.15 0.00 1,220.15 

5 May 04 CUSIP: 376370105 
Settled SANDLER O'NEILL & PARTNER / 6 00 31 .047400 

OTHER CHARGES. .15 
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18 May 04 GLACIER BANCORP INC NEW COM - 200.000 6,395.43 .000 4,983 .18 1,412.25 000 1,412 .25 
21 May 04 CUSIP: 376370105 
Settled SANDLER O'NEILL & PARTNER / 6 00 32007900 

OTHER CHARGES .15 

20 May 04 GLACIER BANCORP INC NEW COM - 100.000 3,230.95 000 2,491 .59 739-36 000 73936 
25 May 04 CUSIP. 37637010S 
Settled PULSE TRADING LLC / 3.00 32340300 

OTHER CHARGES. 08 

21 May 04 GLACIER BANCORP INC NEW COM - 200000 5,268.81 .000 3,98654 1,262.27 000 1,282.27 

26 May 04 CUSIP: 376370105 
Settled PULSE TRADING LLC / 6 00 26374700 

OTHER CHARGES: 13 

25 May 04 GLACIER BANCORP INC NEW COM - 400.000 10,747.42 000 7,973.09 2,774.33 0.00 2,774.33 
28 May 04 CUSIP 376370105 
Settled PULSE TRADING LLC / 12 00 26899200 

OTHER CHARGES .26 

26 May 04 GLACIER BANCORP INC NEW COM - 100000 2,693.14 000 1.99327 699.87 0.00 699.87 

1 Jun 04 CUSIP. 376370105 
Settled LIQUIDNET INC / 2.00 26,952100 

OTHER CHARGES .07 

3 Jun 04 GLACIER BANCORP INC NEW COM - 0.500 11 .70 .000 - 997 1.73 000 1 .73 
3 Jun 04 CUSIP: 37637Q105 
Settled 0000000 

9 Jun 04 GLACIER BANCORP INC NEW COM - 562.000 15,260.36 .000 11,19041 4,06995 0.00 4,069.95 
14 Jun 04 CUSIP. 376370105 
Settled SNY ESI SECURITIES CO . / 16 86 27.184300 

OTHER CHARGES: 36 

19 Apr 04 GLOBAL IMAGING SYS INC COM - 100000 3,68825 .000 1,902.76 1,785.49 0.00 1.785 .49 

22 Apr 04 CUSIP: 37934A100 
Settled SCHWAB, CHARLES 13.00 36.913400 

OTHER CHARGES. 09 

20 Apr 04 GLOBAL IMAGING SYS INC COM - 200000 7,341.88 .000 3,805.52 3,536.36 0.00 3,53636 
23 Apr 04 CUSIP. 37934A100 
Settled SCHWAB, CHARLES / 6 00 36.740300 

OTHER CHARGES: 18 

21 Apr 04 GLOBAL IMAGING SYS INC COM - 200.000 7,299.86 .000 3,805.52 3,49434 0.00 3,494-34 
26 Apr 04 CUSIP. 37934AI00 
Settled SCHWAB, CHARLES / 6.00 36.530200 

OTHER CHARGES. 18 
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22 Apr 04 GLOBAL IMAGING SYS INC COM - 100 .000 3,682.02 .000 1,902.76 1,779.26 0 .00 1,779 .26 
27 Apr 04 CUSIP . 37934A100 
Settled SCHWAB, CHARLES 3.00 36.851100 

OTHER CHARGES: 09 

28 Apr 04 GLOBAL IMAGING SYS INC COM - 200.000 7,202.79 .000 3,805.52 3,397.27 0.00 3,397.27 
3 May 04 CUSIP: 37934AI00 
Settled SCHWAB, CHARLES / 6.00 36044800 

OTHER CHARGES .17 

29 Apr 04 GLOBAL IMAGING SYS INC COM - 100000 3,542.89 .000 1,902.76 1,640.13 0.00 1,640.13 
4 May 04 CUSIP. 37934AI00 
Settled SCHWAB, CHARLES / 3 00 35459800 

OTHER CHARGES, .09 

30 Apr 04 GLOBAL IMAGING SYS INC COM - 100000 3,48361 .000 1,902.76 1,580.85 0.00 1,580.85 
5 May 04 CUSIP: 37934A100 
Settled SCHWAB, CHARLES / 3.00 34.867000 

OTHER CHARGES .09 

3 May 04 GLOBAL IMAGING SYS INC COM - 100.000 3.473 .11 .000 1,902.76 1,570.35 0.00 1,570.35 
6 May G4 CUSIP 37934AI00 
Settled SCHWAB, CHARLES / 3 00 34762000 

OTHER CHARGES, .09 

4 May 04 GLOBAL IMAGING SYS INC COM - 100.000 3,482.49 .000 1,90276 1,579.73 0.00 1,579.73 
7 May 04 CUSIP. 37934AI00 
Settled SCHWAB, CHARLES / 3.00 34.855800 

OTHER CHARGES, .09 

5 May 04 GLOBAL IMAGING SYS INC COM - 100000 3.493 .30 000 1,902.76 1,590.54 0.00 1,590.54 
10 May 04 CUSIP. 37934A100 
Settled SCHWAB, CHARLES / 3.00 34-963900 

OTHER CHARGES: 09 

6 May 04 GLOBAL IMAGING SYS INC COM - 100000 3.42563 000 1,90276 1,52287 0.00 1,52287 
11 May 04 CUSIP: 37934A100 
Settled SCHWAB, CHARLES / 3.00 34287200 

OTHER CHARGES. .09 

11 May 04 GLOBAL IMAGING SYS INC COM - 400.000 12,68054 000 7,61104 5,069.50 0.00 5,069.50 
14 May 04 CUSIP: 37934AI00 
Settled PULSE TRADING U-C / 12 00 31 .732100 

OTHER CHARGES. .30 
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12 May 04 GLOBAL IMAGING SYS INC COM - 100.000 3.298 .32 .000 1,902.76 1,395.56 0.00 1,395.56 
17 May 04 CUSIP. 37934A100 
Settled PULSE TRADING LLC / 3 00 33014000 

OTHER CHARGES: .08 

17 May 04 GLOBAL IMAGING SYS INC COM - 100.000 3,249.89 000 1,902.76 1,347.13 0.00 1,347.13 
20 May 04 CUSIP: 37934A100 
Settled PULSE TRADING LLC / 3.00 32529700 

OTHER CHARGES. 08 

25 Aug 04 GULF IS FABRICATION INC COM - 100000 1,94942 .000 2,038.70 8928 0.00 89.28 
30 Aug 04 CUSIP, 402307102 
Settled JEFFERIES & COMPANY / 3.00 19524700 

OTHER CHARGES. .05 

31 Aug 04 GULF IS FABRICATION INC COM - 550.000 10,994.57 .000 11,21285 218.28 0.00 218.28 
3 Sep 04 CUSIP. 402307102 
Settled JEFFERIES & COMPANY / 16 .50 20.020600 

OTHER CHARGES. 26 

15 Sep 04 GULF IS FABRICATION INC COM - 350.000 6,974.49 .000 7,135.45 16096 0.00 160.96 
20 Sep 04 CUSIP- 402307102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 19937600 

3.50 
OTHER CHARGES. .17 

16 Nov 04 GULF IS FABRICATION INC COM 1,000.000 19,252 .84 .000 20,387.00 1,134.16 0.00 1,134.16 
19 Nov 04 CUSIP' 402307102 
Settled JEFFERIES & COMPANY / 20.00 19273300 

OTHER CHARGES .46 

12 Jul 04 HARLAND JOHN H CO COM - 200.000 5,77386 .000 5,688.78 8508 0.00 85.08 
15 Jul 04 CUSIP: 412693103 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 28890000 

OTHER CHARGES. .14 

12 Jul 04 HARLAND JOHN H CO COM - 300.000 8,664.57 .000 8,533.17 131.40 0.00 131 .40 
15 Jul 04 CUSIP 412693103 
Settled BEAR, STEARNS, SECURITIES CORP / 9 00 28.912600 

OTHER CHARGES 21 

12 Jul 04 HARLAND JOHN H CO COM - 200000 5,77486 000 5,688.78 8608 0.00 8608 
15 Jul 04 CUSIP- 412693103 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 28.895000 

OTHER CHARGES .14 
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5 Nov 04 HARLAND JOHN H CO COM - 350000 11,54741 000 9,955 .37 1,59204 000 1,592 .04 
10 Nov 04 CUSIP* 412693103 
Settled BEAR, STEARNS, SECURITIES CORP 7.00 33013400 

OTHER CHARGES 28 

8 Nov 04 HARLAND JOHN H CO COM - 300000 10,01808 .000 8,378.34 1,639.74 000 1,63974 

12 Nov 04 CUSIP. 412693103 
Settled WHITE CAP TRADING LLC / 6.00 33.414400 

OTHER CHARGES .24 

8 Nov 04 HARLAND JOHN H CO COM - 150000 5,01063 000 4,173.69 836.94 0.00 83694 

12 Nov 04 CUSIP. 412693103 
Settled LIQUIDNET INC / 3 00 33425000 

OTHER CHARGES .12 

9 Nov 04 HARLAND JOHN H CO COM - 550000 18,43644 .000 15,127.01 3,309.43 0.00 3,30943 

15 Nov 04 CUSIP 412693103 
Settled BEAR, STEARNS, SECURITIES CORP 11 00 33541600 

OTHER CHARGES .44 

10 Nov 04 HARLAND JOHN H CO COM - 600.000 20,331 .18 000 15,28688 5,04430 000 5,044.30 

16 Nov 04 CUSIP. 412693103 
Settled WHITE CAP TRADING LLC / 12 00 33906100 

OTHER CHARGES 48 

11 Nov 04 HARLAND JOHN H CO COM - 250000 8.483.83 000 5,49227 2,991 .56 000 2,991.56 

16 Nov 04 CUSIP'412693103 
Settled WHITE CAP TRADING LLC / 5.00 33.956100 

OTHER CHARGES .20 

12 Nov 04 HARLAND JOHN H CO COM - 600000 20,408 .52 000 13,181 .46 7,227.06 0.00 7,227.06 

17 Nov 04 CUSIP: 412693103 
Settled WHITE CAP TRADING LLC / 12 .00 34035000 

OTHER CHARGES .48 

6 Jul 04 HARSCO CORP COM - 100.000 4,685.48 .000 4,52909 156.39 000 15639 

9 Jul 04 CUSIP. 415864107 
Settled WEEDEN AND & CO / 3 00 46.885900 

OTHER CHARGES 11 

25 Oct 04 HARSCO CORP COM - 200.000 9,5`17.99 .000 8,985.40 532.59 0.00 632.69 

28 Oct 04 CUSIP: 415864107 
Settled STEPHEN M FERRETTI INC / 6 00 47.621100 

OTHER CHARGES. .23 
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9 Nov 04 HARSCO CORP COM - 300000 15,109.11 000 13,478 .10 1,631 .01 0.00 1,631 .01 
15 Nov 04 CLISIP: 415864107 
Settled JEFFERIES & COMPANY / 9 00 50.394900 

OTHER CHARGES: 36 

16 Nov 04 HARSCO CORP COM - 700000 36,712.25 000 31,44621 5,26604 0.00 5,266.04 
19 Nov 04 CLISIP: 415864107 
Settled JEFFERIES & COMPANY / 21 .00 52.477300 

OTHER CHARGES: .86 

22 Nov 04 HARSCO CORP COM - 400000 21 .11126 .000 17,960 .04 3,15122 000 3,151.22 
26 Nov 04 CUSIP 415864107 
Settled STEPHEN M FERRETTI INC / 8.00 52 .799400 

OTHER CHARGES. 50 

23 Nov 04 HARSCO CORP COM - 350000 17,75445 000 15.71504 2,039.41 0.00 2.03941 
29 Nov 04 CLISIP . 415864107 
Settled LYNCH JONES & RYAN / 10 50 50758200 

OTHER CHARGES 42 

6 Dec 04 HARSCO CORP COM - 250000 13,07782 .000 11,22502 1,852.80 000 1,852.80 
9 Dec 04 CLISiP 415864107 
Settled JEFFERIES & COMPANY / 7 50 52.342500 

OTHER CHARGES. .31 

7 Dec 04 HARSCO CORP COM - 300000 15,383 .27 .000 13,47003 1,913.24 0.00 1 .913 .24 
10 Dec 04 CUSIP. 415864107 
Settled LYNCH JONES & RYAN / 9.00 51 308800 

OTHER CHARGES 37 

8 Dec 04 HARSCO CORP COM - 200000 10,208 .96 .000 8,98002 1,22894 0.00 1,228.94 
13 Dec G4 CUSIP. 415864107 
Settled JEFFERIES & COMPANY / 6 00 51076000 

OTHER CHARGES. .24 

16 Jul 04 HEADWATERS INC COM 3,100.000 77,076.59 .000 74,035 .44 3,041.15 0.00 3,041.15 
21 Jul 04 CUSIP. 4221OP102 
Settled WEEDEN AND & CO / 62 00 24.884000 

OTHER CHARGES: 1 81 

22 Nov 04 HEWITT ASSOCS INC COM - 500000 15,056.74 .000 15,56355 - 506.81 0.00 - 50681 
26 Nov 04 CUSIP: 42822Q100 
Settled LIQUIDNET INC / 10 00 30.134200 

OTHER CHARGES, .36 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Trade date S2curi!y, description Realized gairdloss 
Settle-date AsFet ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 



Equities 

23 Nov 04 HEWITT ASSOCS INC COM - 300.000 9,034.73 000 9 .338 .13 30340 0.00 303 .40 

29 Nov 04 CUSIP . 42822QIOO 
Settled LYNCH JONES & RYAN / 9 00 30.146500 

OTHER CHARGES. 22 

29 Nov 04 HEWITT ASSOCS INC COM 1,000000 30,201 .59 .000 31,127.10 925.51 0.00 925.51 

2 Dec 04 CUSIP' 42822Q100 
Settled JEFFERIES & COMPANY / 30.00 30.232300 

OTHER CHARGES .71 

30 Nov 04 HEWITT ASSOCS INC COM - 800.000 24,218 .47 .000 24,90168 68321 0.00 683.21 

3 Dec 04 CUSIP. 42822Q100 
Settled LYNCH JONES & RYAN / 24.00 30.303800 

OTHER CHARGES 57 

23 Nov 04 HIGHWOODS PPTYS INC COM 1,350000 35,332 .86 .000 33,991 .79 1,34107 0.00 1,341.07 

29 Nov 04 CUSIP 431284108 
Settled LYNCH JONES & RYAN / 40 50 26.203100 

OTHER CHARGES' .83 

24 Nov 04 HIGHWOODS PPTYS INC COM 2,250.000 59,77457 000 56,62825 3,14632 0.00 3.146 .32 

30 Nov 04 CUSIP: 431284108 
Settled KEEFE BRUYETTE AND WOODS INC / 67.50 26.597100 

OTHER CHARGES 141 

7 May 04 HSTN EXPL CO COM 1,300000 57,967.98 .000 38,636 .78 19,331 .20 000 19 .331 .20 

12 May 04 CUSIP 442120101 
Settled BEAR, STEARNS, SECURITIES CORP / 39 00 44621800 

OTHER CHARGES. 1.36 

1 Dec 04 HSTN EXPL CO COM - 550000 32,81845 .000 27,629 .76 5,18869 0.00 5.188 .69 

6 Dec 04 CUSIP. 442120101 
Settled CIBC WORLD MARKETS CORP. NEW YORK 59.701300 

16.50 
OTHER CHARGES, 77 

7 Dec 04 HSTN EXPIL CO COM - 200.000 11,242.73 .000 9,540.08 1,702.65 0.00 1,702.65 

10 Dec 04 CUSIP, 442120101 
Settled LYNCH JONES & RYAN / 6 00 56.245000 

OTHER CHARGES* 27 

7 Dec 04 HSTN EXPL CO COM - 200000 11,133.65 000 9,540.08 1,59357 000 1,593.57 

10 Dec 04 CUSIP: 442120101 
Settled LYNCH JONES & RYAN / 6 00 55699600 

OTHER CHARGES: .27 
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8 Dec 04 HSTN EXPIL CO COM - 300000 16,64382 .000 14,310 .12 2,333 .70 0 .00 2,333.70 
13 Dec 04 CUSIP 442120101 
Settled RBC CAPITAL MARKETS INC. 19 .00 55.510700 

OTHER CHARGES. .39 

9 Dec 04 HSTN EXPL CO COM - 200000 11,11489 .000 9,54008 1,574.81 0.00 1,574.81 

14 Dec 04 CUSIP 442120101 
Settled BEAR, STEARNS, SECURITIES CORP / 6 00 55.605800 

OTHER CHARGES: 27 

1 
0 Dec 04 HSTIN EXPL CO COM - 250.000 14,03652 .000 11,925 .10 2,111 42 0.00 2,111.42 

15 Dec 04 CUSIP: 442120101 
Settled BEAR, STEARNS, SECURITIES CORP / 7.50 56177400 

OTHER CHARGES 33 

13 Dec 04 HSTN EXPL CO COM - 250000 14,01640 .000 11,925 .10 2,091 .30 0.00 2,091.30 

16 Dec 04 CUSIP: 442120101 
Settled BEAR, STEARNS, SECURITIES CORP / 5.00 56086900 

OTHER CHARGES: 33 

14 Dec 04 HSTN EXPL CO COM - 200000 11,30047 .000 9,540.08 1,760.39 0.00 1,760.39 

17 Dec 04 CUSIP 442120101 
Settled LYNCH JONES & RYAN / 6.00 56.533700 

OTHER CHARGES: .27 

12 Jan 04 HUDSON UTD BANCORP COM STK NPV - 200.000 6,992.73 .000 5,722.26 1,270.47 0.00 1,270.47 

15 Jan 04 CUSIP: 444165104 
Settled FRIEDMAN BILLING AND RAMSEY / 7.00 35000300 

OTHER CHARGES: .33 

13 Jan 04 HUDSON UTD BANCORP COM STK NPV - 100000 3,423.88 .000 2,861 .13 562.75 0.00 562.75 

16 Jan 04 CUSIP, 444165104 
Settled FRIEDMAN BILLING AND RAMSEY / 3.00 34.270500 

OTHER CHARGES. .17 

21 Jan 04 HUDSON UTD BANCORP COM STK NPV 1,300,000 45,148 .83 000 36,989 .99 8,158.84 0.00 8,158.84 

26 Jan 04 CUSIP 444165104 
Settled FRIEDMAN BILLING AND RAMSEY / 52 00 34.771500 

OTHER CHARGES 2.12 

15 Mar 04 HUDSON UTD BANCORP COM STK NPV - 100.000 3,866.15 000 2,84066 1,025.49 0.00 1,02549 

18 Mar 04 CUSIP: 444165104 
Settled WEEDEN AND & CO / 3.00 38.693100 

OTHER CHARGES. .16 
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18 Mar 04 HUDSON UTD BANCORP COM STK NPV 1,200000 45,860 .76 .000 34,087 .92 11,772.84 0.00 11,772.84 
23 Mar 04 CUSIP* 444165104 
Settled FRIEDMAN BILLING AND RAMSEY / 36 .00 38248800 

OTHER CHARGES, 1 .80 
19 Mar 04 HUDSON UTD BANCORP COM STK NPV - 200 .000 7,592.28 000 5,681 .32 1,91096 0.00 1,910 .96 
24 Mar 04 CUSIP, "4165104 
Settled LEHMAN BROTHERS INC 1 4 00 37 .982900 

OTHER CHARGES. .30 
9 Nov 04 HUGHES SUP INC COM 3,000000 87,322.85 .000 90,028.20 - 2,70535 000 2,705.35 
15 Nov 04 CUSIP . 4"482103 
Settled BNY ESI SECURITIES CO /6000 29.128300 

OTHER CHARGES: 205 
5 Feb 04 HUTCHINSON TECH [NO COM 2,100 .000 59,215 .12 .000 47,701 .89 11,513.23 0 .00 11,513 .23 
10 Feb 04 CUSIP . 448407106 
Settled JEFFERIES & COMPANY / 42 .00 28219000 

OTHER CHARGES : 278 
23 Mar 04 IBERIABANK CORP COM - 100000 5,941 .76 000 6,18355 241 .79 0 .00 241 .79 
26 Mar 04 CUSIP. 450828108 
Settled LIQUIDNET INC / 2 00 59440000 

OTHER CHARGES 24 
31 Mar 04 IBERIABANK CORP COM - 100000 5,85996 .000 6,18355 323.59 0.00 323 .59 
5 Apr 04 CUSIP : 450828108 
Settled FRIEDMAN BILLING AND RAMSEY 3 00 58631900 

OTHER CHARGES: .23 
15 Apr 04 IBERIABANK CORP COM - 200000 11,193 .35 .000 11,22094 27 .59 0.00 27.59 
20 Apr 04 CUSIP. 450828108 
Settled SANDLER O'NEILL & PARTNER 6 .00 55998100 

OTHER CHARGES : 27 
17 Mar 04 IDEXX LABS INC - 800.000 44,683.77 .000 23,464.40 21,219.37 000 21 .219 .37 
22 Mar 04 CUSIP 45168DI04 
Settled GOLDMAN SACHS & COMPANY 24 00 55886900 

OTHER CHARGES . 175 

18 Mar 04 IDEXX LABS INC - 1,700 .000 92,799 .54 000 49,699 .37 43,100.17 0 .00 43,100 .17 
23 Mar 04 CUSIP, 45168D104 
Settled GOLDMAN SACHS & COMPANY 34 .00 54.610100 

OTHER CHARGES. 363 
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14 Apr 04 IDEXX LABS INC - 300000 17,521 14 .000 8,71791 8,80323 000 8,803.23 
19 Apr 04 CUSIP. 45168DI04 
Settled JEFFERIES & COMPANY / 9.00 58.435200 

OTHER CHARGES .42 

15 Apr 04 IDEXX LABS INC - 100000 5,89251 .000 2,90597 2,986.54 000 2,986.54 

20 Apr 04 CUSIP 45168DI04 
Settled JEFFERIES & COMPANY / 3 00 58.956500 

OTHER CHARGES .14 

16 Apr 04 IDEXX LABS INC - 100000 6,04315 000 2,90597 3,137.18 0.00 3,137.18 

21 Apr 04 CUSIP: 45168D104 
Settled JEFFERIES & COMPANY / 3.00 60.463000 

OTHER CHARGES .15 

6 Jul 04 IDEXX LABS INC - 200000 12,416 .52 .000 5,811.94 6,60458 0.00 6,60458 

9 Jul 04 CUSIP. 45168D104 
Settled BEAR, STEARNS, SECURITIES CORP / 6 00 62.114100 

OTHER CHARGES .30 

9 Nov 04 IDEXX LABS INC - 200.000 10,361 .55 000 5,811.94 4,54961 0.00 4,549.61 

15 Nov 04 CUSIP. 45168D104 
Settled BEAR, STEARNS, SECURITIES CORP / 4.00 51 .829000 

OTHER CHARGES: .25 

11 Nov 04 IDEXX LABS INC - 200000 10,350.97 000 5,811.94 4,539.03 000 4,539.03 

16 Nov 04 CUSIP. 45168DI04 
Settled PULSE TRADING LLC / 6.00 51 .786100 

OTHER CHARGES 25 

22 Nov 04 IDEXX LABS INC - 200000 10,012.14 000 5,811.94 4,200.20 0.00 4,200.20 

26 Nov 04 CUSIP- 45168D104 
Settled PULSE TRADING ULC / 6 00 50091900 

OTHER CHARGES. .24 

23 Nov 04 IDEXX LABS INC - 150000 7,529.90 .000 4,35896 3,170.94 0.00 3,170.94 

29 Nov 04 CUSIP. 45168D104 
Settled LYNCH JONES & RYAN / 4.50 50230500 

OTHER CHARGES, 18 

20 Sep 04 IMERGENT INC COM STK 1,700000 15,806.56 000 13,836 .98 1,969.58 0.00 1,969.58 

23 Sep 04 CUSIP: 452470100 
Settled LYNCH JONES & RYAN / 85 00 9348200 

OTHER CHARGES .38 
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I Nov 04 IMERGENT INC COM STK 3,700000 41,935 .92 .000 30,098 .84 11,837.08 0.00 11,837.08 

16 Nov 04 CUSIP' 45247Q100 
Settled WEEDEN AND & CO / 74 00 11 .354300 

OTHER CHARGES. 99 

9 Jan 03 REVERSAL : IMPAC MTG HLDGS INC COM 400000 4,687.37 .000 3,964.00 72337 0.00 723.37 
14 Jan 03 CUSIP: 45254PI02 
NA GOLDMAN SACHS & COMPANY / -12 00 11 .748800 

OTHER CHARGES -.15 

9 Jan 03 IMPAC MTG HLDGS INC COM - 400.000 4,68737 .000 3,962.30 72507 000 725.07 
14 Jan 03 CUSIP 45254PI02 
Pending GOLDMAN SACHS & COMPANY / 12 00 11 .748800 

OTHER CHARGES .15 

10 Jan 03 REVERSAL, IMPAC MTG HLDGS INC COM 100.000 1,17451 .000 991.00 18351 0.00 18351 
15 Jan 03 CUSIP: 452S4P102 
NA GOLDMAN SACHS & COMPANY / -3 .00 11 .775500 

OTHER CHARGES. -04 

10 Jan 03 IMPAC MTG HLDGS INC COM - 100000 1,174.51 000 990.57 183.94 0.00 183.94 
15 Jan 03 CUSIP* 45254P102 
Pending GOLDMAN SACHS & COMPANY / 3 00 11,775500 

OTHER CHARGES 04 

13 Jan 03 REVERSAL- IMPAC MTG HLDGS INC COM 100000 1.167 .79 .000 991 .00 176.79 0.00 176.79 
16 Jan 03 CUSIP. 45254PI02 
NA GOLDMAN SACHS & COMPANY / -2.50 11 .703300 

OTHER CHARGES, -04 

13 Jan 03 IMPAC MTG HLDGS INC COM - 100000 1,167.79 .000 990.58 177.21 0.00 177.21 
16 Jan 03 CUSIP: 45254PI02 
Pending GOLDMAN SACHS & COMPANY / 2.50 11 .703300 

OTHER CHARGES 04 

14 Jan 03 REVERSAL: IMPAC MTG HLOGS INC COM 100000 1,169.64 .000 991.00 178.64 0.00 178.64 
17 Jan 03 CUSIP: 45254PI02 
NA GOLDMAN SACHS & COMPANY / -3 00 11726800 

OTHER CHARGES: -.04 

14 Jan 03 IMPAC MTG HLDGS INC COM - 100000 1,16964 .000 - 99057 179.07 0.00 179.07 
17 Jan 03 CUSIP 45254P102 
Pending GOLDMAN SACHS & COMPANY 13 00 11 .726800 

OTHER CHARGES: 04 
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7 Sep 04 INTEGRATED DEVICE TECH INC COM - 7,000000 65,65006 000 - 100.359 .00 - 34,708.94 0.00 - 34,708.94 

10 Sep 04 CUSIP 458118106 
Settled BEAR, STEARNS, SECURITIES CORP 140.00 9.398800 

OTHER CHARGES. 1 .54 

27 Apr 04 INTERVOICE INC COM - 400000 5,693.30 .000 4,365.80 1,327.50 0.00 1.327.50 

30 Apr 04 CUSIP: 461142101 
Settled J P. MORGAN SECURITIES INC 8.00 14253600 

OTHER CHARGES: .14 

28 Apr 04 INTERVOICE INC COM 6,150000 81,67808 .000 66,846.69 14,831 .39 000 14,831 .39 
3 May 04 CUSIP: 461142101 
Settled LYNCH JONES & RYAN / 307.50 13.331300 

OTHER CHARGES* 192 

4 May 04 INTERVOICE INC COM 2,050-000 27,119 .43 .000 20,130.24 6,989.19 0.00 6,989.19 
7 May 04 CUSIP. 461142101 
Settled MERRILL PROFESSIONAL CLEARING CORP 13249300 

41 .00 
OTHER CHARGES. .64 

26 Apr 04 IPC HLDGS LTD COM STK USDO .01 - 100000 3,86669 .000 2,865.81 1,00088 000 1,00088 
29 Apr 04 CUSIP- G4933PI01 
Settled WACHOVIA CAPITAL MARKETS 46171 3.00 38697900 

OTHER CHARGES. .10 

3 May 04 IPC HLDGS LTD COM STK USDO .01 - 300000 11,11170 .000 8,597.43 2,51427 000 2,51427 
6 May 04 CUSIP: G4933PI01 
Settled SCHWAB, CHARLES / 9 00 37069900 

OTHER CHARGES 27 

4 May 04 IPC HLDGS LTD COM STK USDO 01 - 100000 3,72655 000 2.865 .81 86074 000 860.74 

7 May 04 CUSIP. G493313101 
Settled SCHWAB, CHARLES / 3 00 37296400 

OTHER CHARGES* .09 

5 May 04 IPC HLDGS LTD COM STK USDO 01 100000 3,697.70 000 2,86581 831 89 000 831.89 
10 May 04 CUSIP. G4933PI01 
Settled PRUDENTIAL EQUITY GROUP / 3 00 37007900 

OTHER CHARGES 09 

21 May 04 IPC HLDGS LTD COM STK USDO 01 - 100000 3,56819 000 2,86581 70238 000 702.38 

26 May 04 CUSIP G4933PI01 
Settled GOLDMAN SACHS & COMPANY / 3 00 35.712800 

OTHER CHARGES. 09 
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Equities 
24 May 04 IPC HLDGS LTD COM STK USDO .01 - 200.000 7,144.33 .000 5,731 .62 1,41271 0.00 1,412.71 
27 May 04 CUSIP- G493313101 
Settled KNIGHT SECURITIES L P. / 6 00 35.752500 

OTHER CHARGES .17 

26 May 04 IPC HLDGS LTD COM STK USDO 01 - 100000 3,586.85 .000 2,86581 721 .04 0.00 721.04 
1 Jun 04 CUSIP: G4933PI01 
Settled GOLDMAN SACHS & COMPANY / 3 00 35899400 

OTHER CHARGES. 09 

9 Jun 04 IPC HLDGS LTD COM STK USDO .01 - 100.000 3,616.91 .000 2,86581 751 .10 0.00 751.10 
14 Jun 04 CUSIP. G4933PI01 
Settled KEEFE BRUYETTE AND WOODS INC. 3.00 36200000 

OTHER CHARGES .09 

12 Jul 04 IPC HLDGS LTD COM STK USDO .01 - 400.000 15,404 .31 .000 11,46324 3.941 .07 0.00 3.941 .07 
15 Jul 04 CUSIP- G4933P101 
Settled KNIGHT SECURITIES L.P . / 12.00 38.541700 

OTHER CHARGES .37 

12 Jul 04 IPC HLDGS LTD COM STK USDO 01 - 100.000 3,855.90 .000 2,865.81 990.09 0.00 990.09 
15 Jul 04 CUSIP G4933P101 
Settled LIQUIDNET INC / 2.00 38580000 

OTHER CHARGES: .10 

26 Jul 04 IPC HLDGS LTD COM STK USDO .01 - 300000 11,42007 000 8,597.43 2,822.64 0.00 2,822.64 

29 Jul 04 CUSIP. G4933PI01 
Settled KEEFE BRUYETTE AND WOODS INC. 9 00 38097800 

OTHER CHARGES* 27 

27 Jul 04 IPC HLDGS LTD COM STK USDO 01 - 100000 3,816.29 000 2,865.81 950.48 0.00 950.48 
30 Jul 04 CUSIP- G4933P101 
Settled KEEFE BRUYETTE AND WOODS INC. 3.00 38193800 

OTHER CHARGES, .09 

29 Jul 04 IPC HLDGS LTD COM STK USDO 01 - 200000 7,540.74 000 5,731.62 1,809.12 0.00 1,809.12 

3 Aug 04 CUSIP: G4933P101 
Settled KEEFE BRUYETTE AND WOODS INC. / 6.00 37.734600 

OTHER CHARGES. .18 

4 Aug 04 IPC HLDGS LTD COM STK USDO.01 - 300.000 11,374 .44 .000 8,597.43 2,777.01 0.00 2,777.01 
9 Aug 04 CUSIP. G4933P101 
Settled KEEFE BRUYETTE AND WOODS INC. / 9.00 37.945700 

OTHER CHARGES .27 
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8 Apr 04 IRWIN FINL CORP COM - 400000 10,76358 000 12,032.96 1,26938 0.00 1,269.38 
14 Apr 04 CUSIP: 464119106 
Settled BEAR, STEARNS, SECURITIES CORP 12 .00 26.939600 

OTHER CHARGES, .26 

12 Apr 04 IRWIN FINL CORP COM - 300.000 8,02430 .000 9,024.72 1,000.42 0.00 1,000.42 
15 Apr 04 CUSIP: 464119106 
Settled LEHMAN BROTHERS INC / 9.00 26.778300 

OTHER CHARGES, .19 

13 Apr 04 IRWIN FINL CORP COM - 200000 5,26385 .000 6,01648 75263 0.00 752.63 
16 Apr 04 CUSIP 464119106 
Settled LEHMAN BROTHERS INC / 6 00 26.349900 

OTHER CHARGES. .13 

14 Apr 04 IRWIN FINIL CORP COM - 200.000 5,12753 000 5,37500 247.47 0.00 247.47 
19 Apr 04 CUSIP, 464119106 
Settled LEHMAN BROTHERS INC / 6.00 25668300 

OTHER CHARGES. .13 

3 Jun 04 IRWIN FINL CORP COM - 100.000 2,571.52 .000 2,687.50 115.98 0.00 115.98 
8 Jun 04 CUSIP'4641119106 
Settled BEAR, STEARNS, SECURITIES CORP 3.00 25.745900 

OTHER CHARGES 07 

17 Aug 04 IRWIN FINL CORP COM - 100000 2,56602 .000 2,687.50 121 .48 0.00 121 .48 
20 Aug 04 CUSIP. 464119106 
Settled LA BRANCHE FINANCIAL #2 / 3.00 25.690900 

OTHER CHARGES 07 

18 Aug 04 IRWIN FINL CORP COM - 300.000 7,657.26 .000 8,062.50 405.24 0.00 405.24 
23 Aug 04 CUSIP: 464119106 
Settled LIQUIDNET INC / 6.00 25544800 

OTHER CHARGES- 18 

18 Aug 04 IRWIN FINL CORP COM - 100000 2,546.10 000 2,687.50 141.40 000 141 .40 
23 Aug 04 CUSIP: 464119106 
Settled LA BRANCHE FINANCIAL #2 / 3.00 25 .491600 

OTHER CHARGES .06 

25 Aug 04 IRWIN FINL CORP COM - 250.000 6,44609 .000 6.718 .75 272.66 0.00 272.66 
30 Aug 04 CUSIP. 464119106 
Settled LIQUIDNET INC / 5.00 25805000 

OTHER CHARGES 16 
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25 Aug 04 IRWIN FINL CORP COM - 150.000 3,85543 000 4,031 .25 175.82 000 175.82 
30 Aug 04 CUSIP 464119106 
Settled INVESTMENT TECHNOLOGY GROUP INC / 3 00 25.723500 

OTHER CHARGES: .10 

31 Aug 04 IRWIN FINL CORP COM - 100.000 2,57240 000 2,687.50 115.10 000 115.10 

3 Sep 04 CUSIP. 464119106 
Settled INVESTMENT TECHNOLOGY GROUP INC 12.00 25.744700 

OTHER CHARGES .07 

1 Sep 04 IRWIN FINL CORP COM - 300000 7,70897 .000 7,977.42 268.45 0.00 268.45 

7 Sep 04 CUSIP 464119106 
Settled wEEDEN AND & CO 9 00 25727200 

OTHER CHARGES* .19 

7 Sep 04 IRWIN FINL CORP COM - 150.000 3,899.17 .000 3,988.71 89 .54 0.00 89.54 

10 Sep 04 CUSIP: 464119106 
Settled WEEDEN AND & CO / 4 50 26025100 

OTHER CHARGES- .10 

18 Oct 04 IRWIN FINL CORP COM - 100.000 2,607.61 .000 2,659.14 51 .53 000 51 .53 

21 Oct 04 CUSIP. 464119106 
Settled STEPHEN M FERRETTI INC / 3 00 26106800 

OTHER CHARGES. 07 

3 Nov 04 IRWIN FINL CORP COM - 150.000 3,923.84 .000 3,988.71 6487 0.00 64 .87 

8 Nov 04 CUSIP. 464119106 
Settled STEPHEN M FERRETTI INC / 4.50 26189600 

OTHER CHARGES: .10 

9 Nov 04 IRWIN FINL CORP COM - 700000 18,275.52 000 18,613 .98 338.46 0.00 33846 

15 Nov 04 CUSIP, 464119106 
Settled BNY ESI SECURITIES CO . / 14 00 26.128500 

OTHER CHARGES, 43 

13 May 04 1 & J SNACK FOODS CORP COM STK NPV - 1,300000 52,08913 .000 56,563 .68 4,474.55 0.00 4,474.55 

18 May 04 CUSIP, 466032109 
Settled INVESTMENT TECHNOLOGY GROUP INC / 32 50 40094500 

OTHER CHARGES. 122 

4 Oct 04 JACUZZI BRANDS INC COM - 100.000 956.30 .000 - 911 .18 45.12 0.00 45.12 

7 Oct 04 CUSIP, 469865109 
Settled JEFFERIES & COMPANY / 3.00 9.593300 

OTHER CHARGES: .03 
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Equities 
7 Jul 04 KEANE INC COM - 200,000 2,61153 000 3,088.98 477.45 0.00 477.45 

12 Ju 
1 
04 CUSIP: 486665102 

Settled LA BRANCHE FINANCIAL #2 / 6 00 13 .088000 
OTHER CHARGES- 07 

8 Jul 04 KEANE INC COM - 200000 2,57993 000 3,088.98 50905 0.00 509.05 

13 Jul 04 CUSIP. 486665102 
Settled INVESTMENT TECHNOLOGY GROUP INC 6.00 12930000 

OTHER CHARGES- 07 

8 Jul 04 KEANE INC COM - 400,000 5,17747 .000 6.177 .96 1,000.49 0.00 1,00049 

13 Jul 04 CUSIP' 486665102 
Settled LA BRANCHE FINANCIAL #2 / 12 00 12 .974000 

OTHER CHARGES. 13 

14 Jun 04 KELLWOOD CO COM - 100000 4,44398 .000 4,165.67 278.31 0.00 278.31 

17 Jun 04 CUSIP. 488044108 
Settled LA BRANCHE FINANCIAL #2 / 3.00 44470900 

OTHER CHARGES. .11 

15 Jun 04 KELLWOOD CO COM - 100000 4.41383 .000 4,16567 248.16 0.00 248.16 

18 Jun 04 CUSIP, 488044108 
Settled BANC AMERICA SECUR MONTGOMERY DIV. 44169400 

300 
OTHER CHARGES .11 

9 Jan 04 KOMAG INC COM NEW STK - 700000 13,96490 .000 12,56409 1,40081 0.00 1,400.81 

14 Jan 04 CUSIP. 500453204 
Settled BEAR, STEARNS, SECURITIES CORP 21 .00 19980800 

OTHER CHARGES 66 

15 Jul 04 KOMAG INC COM NEW STK 6,000.000 75,881 .41 000 88,50329 12,62188 000 12,621 88 

20 Jul 04 CUSIP: 500453204 
Settled LYNCH JONES & RYAN / 300 00 12697200 

OTHER CHARGES. 179 

7 Dec 04 LABOR READY INC COM NEW - 800000 12,729.14 000 11,19760 1,531.54 0.00 1,531 .54 

10 Dec 04 CUSIP 505401208 
Settled LYNCH JONES & RYAN / 24 00 15.941800 

OTHER CHARGES 30 

8 Dec 04 LABOR READY INC COM NEW - 500000 7,87476 .000 6,998.50 876.26 000 87626 

13 Dec 04 CUSIP. 505401208 
Settled WHITE CAP TRADING LLC / 10 00 15769900 

OTHER CHARGES .19 

Generated by Northern Trust from reviewed periodic data on 25 Jan 05 Northern Trust 

7' 
P6 -~Accobht number 

Account Name *FREEDOM, FORUM -BATTERY-§C ~ij 
0,4 1 JAN'b4 31 DEC LL 

Investment Transaction Detail 
Page 143 of M 

Trade date Security description Realized gain/loss 
ge-ttledate Asset ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 



Equities 
9 Dec 04 LABOR READY INC COM NEW - 550000 8,545.75 .000 7,698.35 847.40 000 847.40 

14 Dec 04 CUSIP. 505401208 
Settled WHITE CAP TRADING LLC / 11 00 15,558100 

OTHER CHARGES 21 

10 Dec 04 LABOR READY INC COM NEW - 300.000 4,663.66 .000 4,199.10 464.56 0.00 464.56 

15 Dec 04 CUSIP: 505401208 
Settled WHITE CAP TRADING LLC / 6.00 15 .565900 

OTHER CHARGES .11 

13 Dec 04 LABOR READY INC COM NEW - 500000 7,648.07 000 6,998.50 649.57 0.00 649.57 

16 Dec 04 CUSIP. 505401208 
Settled WEEDEN AND & CO / 10 .00 15316500 

OTHER CHARGES: .18 

14 Dec 04 LABOR READY INC COM NEW 2,600000 41,438 .86 .000 36,392 .20 5.04666 0.00 5,046.66 

17 Dec 04 CUSIP. 505401208 
Settled LYNCH JONES & RYAN 78 .00 15.968400 

OTHER CHARGES- .98 

16 Dec 04 LABOR READY INC COM NEW - 50.000 799.73 .000 - 699.85 9988 0.00 99.88 

21 Dec 04 CUSIP. 505401208 
Settled LYNCH JONES & RYAN / 1 .50 16.024900 

OTHER CHARGES: .02 

3 Feb 04 LANDSTAR SYS INC COM - 500000 17,871 .46 .000 12,436 .69 5,434.77 0.00 5,434.77 

6 Feb 04 CUSIP. 515098101 
Settled BROADCORT CAPITAL CORP 5.00 35 754600 

OTHER CHARGES: .84 

18 Feb 04 LANDSTAR SYS INC COM 1,400000 49,359 .86 .000 34,254 .43 15,105 .43 0.00 15,105 .43 

23 Feb 04 CUSIP: 515098101 
Settled PRUDENTIAL EQUITY GROUP 35 00 35283700 

OTHER CHARGES, 232 

15 Jun 04 LUBRIZOL CORP COM 3,500000 122,634.67 .000 109,61440 13,020.27 000 13,020 .27 

18 Jun 04 CUSIP: 549271104 1 
Settled ROCHDALE SECURITIES CORPORATION 105 00 35069300 

OTHER CHARGES. 288 

9 Jun 04 M D C HLDGS INC COM 1,870.000 115,36582 000 117,190.08 1,82426 0.00 1,82426 

14 Jun 04 CUSIP 552676108 
Settled BNY ESI SECURITIES CO . / 56 10 61 .724400 

OTHER CHARGES 271 
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17 Dec 03 REVERSAL. MACERICH CO COM 100.000 4,416 .63 .000 3,541 .50 875 .13 0 .00 875.13 
22 Dec 03 CUSIP 554382101 
NA BEAR, STEARNS. SECURITIES CORP / -3 .00 44.198400 

OTHER CHARGES: -.21 

17 Dec 03 MACERICH CO COM - 100000 4,416.63 .000 3.509 .23 907.40 0.00 907.40 
22 Dec 03 CUSIP. 554382101 
Pending BEAR, STEARNS, SECURITIES CORP / 3.00 44.198400 

OTHER CHARGES: .21 

IS Dec 03 REVERSAL MACERICH CO COM 100,000 4,421 .11 .000 3,541 50 879.61 0.00 879.61 
23 Dec 03 CUSIP: 554382101 
NA BEAR . STEARNS, SECURITIES CORP / -3 00 44243200 

OTHER CHARGES- -21 

18 Dec 03 MACERICH CO COM - 100.000 4,421 .11 000 3,509.22 911 .89 0.00 911.89 
23 Dec 03 CUSIP 554382101 
Pending BEAR, STEARNS, SECURITIES CORP / 3 00 44243200 

OTHER CHARGES- 21 

19 Dec 03 REVERSAL: MACERICH CO COM 100000 4,352.10 .000 3,061.79 1,290.31 0.00 1,290.31 
24 Dec 03 CUSIP: 554382101 
NA BEAR, STEARNS, SECURITIES CORP / -3 00 43553100 

OTHER CHARGES. -21 

19 Dec 03 MACERICH CO COM - 100.000 4,35210 000 2,998.34 1,353.76 0.00 1,353.76 
24 Dec 03 CUSIP 554382101 
Pending BEAR, STEARNS, SECURITIES CORP / 3.00 43.553100 

OTHER CHARGES, 21 

22 Dec 03 REVERSAL : MACERICH CO COM 100.000 4,32664 000 3,040.33 1,286.31 0.00 1,28631 
26 Dec 03 CUSIP: 554382101 
NA BEAR, STEARNS, SECURITIES CORP / -3 .00 43.298500 

OTHER CHARGES: -21 

22 Dec 03 MACERICH CO COM - 100000 4,32664 .000 2,976.88 1,34976 0.00 1,349.76 
26 Dec 03 CUSIP: 554382101 
Pending BEAR . STEARNS, SECURITIES CORP / 3.00 43.298500 

OTHER CHARGES .21 

23 Dec 03 REVERSAL: MACERICH CO COM 100000 4,298.27 .000 3.040.33 1,257.94 0.00 1,257.94 
29 Dec 03 CUSIP. 554382101 
NA BEAR, STEARNS, SECURITIES CORP / -2 00 43.004800 

OTHER CHARGES: -.21 
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23 Dec 03 MACERICH CO COM 100000 4,298 .27 .000 2,976 .88 1,321 .39 0.00 1,321 .39 
29 Dec 03 CUSIP. 554382101 
Pending BEAR, STEARNS, SECURITIES CORP 2.00 43004800 

OTHER CHARGES: 21 

1 
1 Feb 04 MACERICH Co COM - 700000 35,22437 .000 20,838.15 14,386 .22 0.00 14,38622 

17 Feb 04 CUSIP: 554382101 Settled 
LYNCH JONES & RYAN / 35 00 50372900 
OTHER CHARGES. 1 66 

19 Feb 04 MACERICH CO COM 1,500000 73,733 .99 .000 44,653.17 29,08082 0.00 29,080 .82 

24 Feb 04 CUSIP: 554382101 
Settled LYNCH JONES & RYAN / 75 .00 49.208300 

OTHER CHARGES. 346 

15 Mar 04 MACROVISION CORP COM 5,300000 92,762.80 .000 106,622.66 13,859 .86 000 13,85986 

18 Mar 04 CUSIP: 555904101 
Settled PRUDENTIAL EQUITY GROUP 159.00 17533100 

OTHER CHARGES. 363 

11 Feb 04 MADDEN STEVEN LTD COM - 500.000 10,457.50 .000 - 8,90520 1,552.30 0.00 1,552.30 

17 Feb 04 CUSIP. 556269108 
Settled LYNCH JONES & RYAN 25 00 20966000 

OTHER CHARGES. .50 

17 Feb 04 MADDEN STEVEN LTD COM 1,100000 21,62190 .000 19,591 .44 2,030.46 000 2.030 .46 

20 Feb 04 CUSIP, 556269108 
Settled BEAR, STEARNS. SECURITIES CORP 22 00 19677200 

OTHER CHARGES. 102 

19 Feb 04 MADDEN STEVEN LTD COM 1,200.000 23,091 .11 .000 19,753.11 3,338.00 0.00 3,338.00 

24 Feb 04 CUSIP: 556269108 
Settled LYNCH JONES & RYAN / 60 00 19 .293500 

OTHER CHARGES. 109 

11 Oct 04 MAGNUM HUNTER RES INC COM PAR $0.002 1,350.000 17,31091 .000 14,709.23 2,601.68 000 2,601 .68 

14 Oct 04 CUSIP 5597217203 
Settled CITIGROUP GLOBAL MARKETS INC/SMITH 12843200 

BARNEY / 27 00 
OTHER CHARGES .41 

15 Oct 04 MAGNUM HUNTER RES INC COM PAR $0,002 6,850000 64,99349 .000 66,187 .35 18,806 .14 0.00 18,806 .14 

20 Oct 04 CUSIP- 5597217203 
Settled WEEDEN AND & CO / 68 .50 12418100 

OTHER CHARGES 2.00 
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23 Nov 04 MANITOWOC INC COM 1,100000 41,94388 000 39,569 .05 2,374.83 0 .00 2,374 .83 
29 Nov 04 CUSIP : 563571lo8 
Settled LYNCH JONES & RYAN 33 00 38 .161700 

OTHER CHARGES : .99 
29 Nov 04 MANITOWOC INC COM - 750 .000 27,671 .97 .000 26,345 .63 1,526.34 0.00 1,526 .34 
2 Dee 04 CUSIP. 563571108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 37.193500 

2250 
OTHER CHARGES : 66 

30 Nov 04 MANITOWOC INC COM - 750000 28,068.17 .000 26,345.62 1,722 .55 0 .00 1,722 .55 
3 Dec 04 CUSIP . 563571108 
Settled LYNCH JONES & RYAN / 22 50 37.455100 

OTHER CHARGES- .66 
1 Dec 04 MANITOWOC INC COM - 700.000 26,417.66 .000 24,589 .25 1,828 .41 0.00 1,828.41 
6 Dec 04 CUSIP. 563571108 
Settled CIBC WORLD MARKETS CORP. NEW YORK 37.77D400 

2100 
OTHER CHARGES : .62 

29 Jan 04 MARTEK BIOSCIENCES CORP COM COM STK - 700.000 45,162 .16 .000 36,720 .11 8,442.05 0.00 8,442 .05 
3 Feb 04 USDO 10 
Settled CUSIP* 572901106 64530400 

BROADCORT CAPITAL CORP / 7 00 
OTHER CHARGES: 2.12 

14 May 04 MASTEC INC COM 3,000 .000 12,71520 .000 22,529 .40 9,814 .20 0 .00 9,81420 
19 May 04 CUSIP. 576323109 
Settled MERRILL PROFESSIONAL CLEARING CORP 4263500 

7500 
OTHER CHARGES- 30 

5 Apr 04 MB FINL INC NEW COM - 100000 3,878 .76 000 3,71350 165 .26 000 165.26 
8 Apr 04 CUSIP : SS264UI08 
Settled SANDLER O'NEILL & PARTNER / 3.00 38818600 

OTHER CHARGES . .10 
13 Apr 04 MB FINL INC NEW COM - 100.000 3,66690 .000 3,713 .50 4660 0.00 4660 
16 Apr 04 CUSIP . 55264U108 
Settled SANDLER O'NEILL & PARTNER / 3.00 36 .699900 

OTHER CHARGES: 09 
16 Jun 04 MB F)NL INC NEW COM - 100000 3,45905 .000 3,713 .50 264.45 0.00 264 .45 
21 Jun 04 CUSIP. 55264UIOS 
Settled GOLDMAN SACHS & COMPANY / 3 00 34 .621400 

OTHER CHARGES: .09 
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21 Sep 04 MB FINL INC NEW COM - 250000 9,952 .16 000 9,283 .75 66841 0.00 668.41 
24 Sep 04 CUSIP . 55264U108 
Settled KEEFE BRUYETTE AND WOODS INC. 7 50 39839600 

OTHER CHARGES. .24 

25 Oct 04 MB FINL INC NEW COM - 400000 16,72060 .000 14,854 .00 1,866.60 0.00 1,866.60 
28 Oct 04 CUSIP, 55264U108 
Settled PULSE TRADING U-C / 12 .00 41 .832500 

OTHER CHARGES. 40 

20 Sep 04 MEMC ELECTR MATILS INC COM - 9,200.000 77,69309 000 74,69814 2,994.95 0.00 2,99495 
23 Sep 04 CUSIP. 552715104 
Settled LYNCH JONES & RYAN / 460 00 8.495100 

OTHER CHARGES 183 

13 Sep 04 MEN S WEARHOUSE INC COMMOM - 850.000 25,156 .52 000 22,879 .37 2,277.15 0.00 2,277.15 
16 Sep 04 CUSIP. 587118100 
Settled MERRILL PROFESSIONAL CLEARING CORP . 1 29.626600 

2550 
OTHER CHARGES: .59 

12 Feb 04 MENTOR GRAPHICS CORP COM 6,200000 99,673 .34 .000 57,207.48 42,465.86 0.00 42,465 .86 
18 Feb 04 CUSIP: 587200106 
Settled INVESTMENT TECHNOLOGY GROUP INC 124.00 16 .097100 

OTHER CHARGES. 4.68 

25 Mar 04 MEREDITH CORP COM 1,200000 59,11653 .000 54,41304 4,70349 0.00 4,703.49 
30 Mar 04 CUSIP: 589433101 
Settled BROADCORT CAPITAL CORP / 12 .00 49275700 

OTHER CHARGES 2.31 

14 Jul 04 MERIT MED SYS INC COM 2,700000 39,07429 .000 66,660.57 27,586 .28 0.00 27.586.28 
19 Jul 04 CUSIP. 589889104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 14 .497300 

67.50 
OTHER CHARGES* 92 

9 Jun 04 MESA AIR GROUP INC COM 10,800.000 86,91420 .000 - 106,669.98 19,755.78 000 19,755.78 
14 Jun 04 CUSIP. 590479101 
Settled UBS/WARBURG SECURITIES LILC NEW YORK\ 8067800 

21600 
OTHER CHARGES. 2.04 

1 Nov 04 METAL MGMT INC COM NEW STK NEW - 650.000 12,28510 .000 - 11,91635 36875 0.00 368.75 
4 Nov 04 CUSIP. 591097209 
Settled KNIGHT SECURITIES L.P . / 19 .50 18.930600 

OTHER CHARGES: .29 
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3 Nov 04 METAL MGMT INC COM NEW STK NEW - 650000 12,389 .48 .000 - 11 .91635 47313 0.00 473.13 
8 Nov 04 CUSIP. 591097209 
Settled JEFFERIES & COMPANY / 19 50 19091200 

OTHER CHARGES .30 

3 Doc 04 METAL MGMT INC COM NEW STK NEW 1,950,000 48,84479 000 34,465 .71 14,379.08 0.00 14,379 .08 

8 Dec 04 CUSIP' 591097209 
Settled KNIGHT SECURITIES L.P. / 58 .50 25079200 

OTHER CHARGES 1 .15 

13 Dec 04 METAL MGMT INC COM NEW STK NEW 2,150.000 53,78722 000 31,690 .83 22,09639 0.00 22,096 .39 

16 Dec 04 CUSIP* 591097209 
Settled KNIGHT SECURITIES L.P . / 64 .50 25047900 

OTHER CHARGES* 1 .27 

13 Doc 04 METAL MGMT INC COM NEW STK NEW - 400,000 9,941 76 000 4,47782 5,463.94 0.00 5,463.94 

16 Dec 04 CUSIP' 591097209 
Settled LIQUIDNET INC / 8 00 24.875000 

OTHER CHARGES .24 
000 53,810 .11 - 26,00377 0.00 - 26,003 .77 15 Oct 04 MGP INGREDIENTS INC COM 3,100000 27,80634 

20 Oct 04 CUSIP 55302G103 
Settled KNIGHT SECURITIES L.P / 93 00 9000000 

OTHER CHARGES, 66 

1,100000 52,10896 000 26,71223 25,39673 0.00 25,39673 4 Aug 04 MICROS SYS INC COM 
9 Aug 04 CUSIP: 594901100 
Settled JEFFERIES & COMPANY / 33 00 47402900 

OTHER CHARGES, 1 23 

.000 133,402.74 46,81977 0.00 - 46,819 .77 27 Oct 04 MONACO COACH CORP COM 5,000000 86 .582 .97 
1 Nov 04 CUSIP. 60866R103 
Settled WEEDEN AND & CO / 75 00 17332000 

OTHER CHARGES. 203 

24 Jun 04 MOOG INC CIL A - 400000 14,59481 .000 8,289.16 6,30566 0.00 6,305.66 

29 Jun 04 CUSIP: 615394202 
Settled LIOUIDNET INC / 8 00 36.507900 

OTHER CHARGES: 35 

24 Jun 04 MOOG INC CL A 
- 

- 100000 3,652.37 .000 2,07229 1,580.08 0.00 1,580.08 

29 Jun 04 CUSIP- 615394202 
Settled BEAR, STEARNS, SECURITIES CORP 3 00 36564600 

OTHER CHARGES. .09 
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Equities 
2 Ju 04 MOOG INC CIL A - 600.000 22,21639 .000 12,433.72 9,782.67 0.00 9,782.67 
8 Z 04 CUSIP: 615394202 
Settled LA BRANCHE FINANCIAL #2 / 18 00 37058200 

OTHER CHARGES* .53 

6 Jul 04 MOOG INC CL A - 900000 33,051 .18 000 18,650.57 14,40061 0.00 14,400 .61 

9 Jul 04 CUSIP. 615394202 
Settled LA BRANCHE FINANCIAL #2 / 27 .00 36.754400 

OTHER CHARGES, 78 

6 Aug 04 MOOG INC CIL A - 100.000 3,55061 000 2,072.29 1,478.32 000 1,478.32 
11 Aug 04 CUSIP. 615394202 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 35.527000 

OTHER CHARGES* 09 

20 Sep 04 MOOG INC CL A - 500000 18,387 .06 .000 10,284.17 8,102.89 0.00 8,102.89 

23 Sep 04 CUSIP: 615394202 
Settled LIQUIDNET INC / 10 00 36.795000 

OTHER CHARGES. 44 

20 Sep 04 MOOG INC CL A - 150000 5,495.83 .000 3,085.25 2,410.58 000 2,410.58 

23 Sep 04 CUSIP. 615394202 
Settled WEEDEN AND & CO / 3 00 36.659700 

OTHER CHARGES: 13 

1 Dec 04 MOOG INC CL A - 800000 35,26461 .000 30,199 .20 5.06541 0.00 5,065.41 

6 Dec 04 CUSIP- 615394202 
Settled BEAR, STEARNS, SECURITIES CORP / 16.00 44101800 

OTHER CHARGES: 83 

3 Dec 04 MOOG INC CL A 
- 

- 300000 13,243.33 .000 11,32470 1,918.63 0.00 1,918.63 

8 Dec 04 CUSIP. 615394202 
Settled BEAR, STEARNS, SECURITIES CORP / 6 00 44.165500 

OTHER CHARGES 32 

6 Dec 04 MOOG INC CL A - 300.000 13,00160 000 11,324.70 1,67690 000 1,67690 

9 Dec 04 CUSIP. 615394202 
Settled BEAR, STEARNS, SECURITIES CORP / 9 00 43.369700 

OTHER CHARGES* 31 

7 Dec 04 MOOG INC CL A - 400.000 16,810.52 .000 15,099 .60 1,710.92 000 1.71092 

10 Dec 04 CUSIP. 615394202 
Settled LYNCH JONES & RYAN / 12 .00 42057300 

OTHER CHARGES. .40 
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8 Dec 04 MOOG INC CL A - 950000 40,18253 .000 31,566,38 8,616 .15 0 .00 8,616 .15 
13 Dec 04 CUSIP 615394202 
Settled BEAR, STEARNS, SECURITIES CORP / 19 00 42,318400 

OTHER CHARGES* .95 

9 Dec 04 MOOG INC CIL A - 300000 12.78507 000 6,170.50 6,614.57 0.00 6.61457 
14 Dec 04 CUSIP. 615394202 
Settled BEAR, STEARNS, SECURITIES CORP / 6 00 42.637900 

OTHER CHARGES. .30 

29 Mar 04 MSC INDL DIRECT INC CL A COM 1,600000 45,730 .05 .000 43,44460 2,285.25 0.00 2,285.25 

1 Apr 04 CUSIP* 553530106 
Settled LYNCH JONES & RYAN / 80 00 28632400 

OTHER CHARGES, 1 .79 

18 Mar 04 MULTIMEDIA GAMES INC COM 1,400000 35,653 .52 .000 26,148 .50 9,505.02 0.00 9,505.02 

23 Mar 04 CUSIP 625453105 
Settled PRUDENTIAL EQUITY GROUP / 28 00 25487800 

OTHER CHARGES: 1 .40 

23 Mar 04 MULTIMEDIA GAMES INC COM 2,800000 66,39324 .000 47,269 .24 19,124 .00 0.00 19,124 .00 
26 Mar 04 CUSIP 625453105 
Settled LYNCH JONES & RYAN / 140 00 23.762800 

OTHER CHARGES. 2.60 

1 Nov 04 NARA BANCORP INC COM - 100000 1,870.11 .000 2,042.76 172.65 0.00 172.65 

4 Nov 04 CUSIP: 6308OP105 
Settled KEEFE BRUYETTE AND WOODS INC. / 3 00 18731600 

OTHER CHARGES 05 

16 Nov 04 NARA BANCORP INC COM 1,100.000 22,08121 .000 22,470 .36 389.15 0.00 389.15 

19 Nov 04 CUSIP: 6308OP105 
Settled KEEFE BRUYETTE AND WOODS INC. / 33 00 20.104300 

OTHER CHARGES. 52 

27 May 04 NASH FINCH CO COM - 100000 1,919.08 .000 2,402.46 48338 0.00 483.38 

2 Jun 04 CUSIP 631158102 
Settled KNIGHT SECURITIES L P. / 3 00 19.221300 

OTHER CHARGES. 05 

9 Nov 04 NASH FINCH CO COM 1,300.000 44,750 .02 .000 30,928 .78 13,821 .24 0.00 13,82124 
15 Nov 04 CUSIP. 631158102 
Settled PULSE TRADING LLC / 39 00 34.453900 

OTHER CHARGES: 1 .05 
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6 Nov 04 NASH FINCH CO COM - 1,800000 63,22567 000 41,899 .98 21,32569 0 .00 21,325.69 

19 Nov 04 CUSIP . 631158102 
Settled KEEFE BRUYETTE AND WOODS INC. / 54 .00 35.156200 

OTHER CHARGES- 1.49 

31 Mar 03 REVERSAL, NATL HLTH INVS INC COM 1,100.000 16,561 .40 .000 16,847 .66 286.26 0.00 286.26 
3 Apr 03 CUSIP. 63633D104 
NA CREDIT SUISSE FIRST BOSTON CORPORATION 15076200 

-22.00 
OTHER CHARGES. -.42 

31 Mar 03 NATL HLTH INVS INC COM 1,100000 16,56140 .000 16,820.62 259.22 0.00 259.22 
3 Apr 03 CUSIP. 63633D104 
Pending CREDIT SUISSE FIRST BOSTON CORPORATION 1 15076200 

22.00 
OTHER CHARGES .42 

1 Apr 03 REVERSAL. NATL HLTH INVS INC COM 300.000 4,52276 .000 4,594.82 72 .06 0.00 72 .06 
4 Apr 03 CUSIP: 6363313104 
NA CREDIT SUISSE FIRST BOSTON CORPORATION 15.096600 

-600 
OTHER CHARGES -.22 

1 Apr 03 NATL HLTH INVS INC COM - 300000 4,522.76 .000 4,587.44 64 .68 0.00 64 .68 
4 Apr 03 CUSIP: 63633DI04 
Pending CREDIT SUISSE FIRST BOSTON CORPORATION 15 .096600 

600 
OTHER CHARGES. 22 

29 Jan 04 NEWFIELD EXPLORATION 2,500000 120,96933 000 83,69595 37,273.38 0.00 37.273.38 
3 Feb 04 CUSIP: 651290108 
Settled BEAR, STEARNS, SECURITIES CORP 75 .00 48 .420000 

OTHER CHARGES- 567 

20 Sep 04 NORDSON CORP COM 3.000000 100,25945 .000 125,395.20 25,135 .75 0.00 25,135.75 
23 Sep 04 CUSIP. 655663102 
Settled LYNCH JONES & RYAN / 150 00 33.470600 

OTHER CHARGES 235 

30 Jan 04 NU SKIN ENTERPRISES INC CL A 1,100000 21,564 .92 .000 14,051 .27 7,513.65 0.00 7,513.65 
4 Feb 04 CUSIP: 67018TIOS 
Settled GOLDMAN SACHS & COMPANY / 33 .00 19 .635400 

OTHER CHARGES. 102 

8 Mar 04 NU SKIN ENTERPRISES INC CL A 2,100000 43,854.89 .000 25,863.93 17,990 .96 0.00 17,99096 
11 Mar 04 CUSIP: 67018T105 
Settled WEEDEN AND & CO / 84.00 20924100 

OTHER CHARGES. 1 72 
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18 Jun 04 ON SEMICONDUCTOR CORP COM 2,100.000 10,363 .67 .000 13,291 .53 2,927.86 0.00 2,927.86 
23 Jun 04 CUSIP, 682189105 
Settled LEHMAN BROTHERS INC / 63 00 4965200 

OTHER CHARGES- 25 

18 Jun 04 ON SEMICONDUCTOR CORP COM 1,400000 6,85983 .000 8,861 .02 2,001.19 0.00 2.001 .19 
23 Jun 04 CUSIP: 682189105 
Settled LIQUIDNET INC / 28 00 4.920000 

OTHER CHARGES: 17 
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12 Apr 04 NU SKIN ENTERPRISES INC CL A - 2,300000 57,36870 .000 26,457.95 30,910 .75 000 30 .910.75 
15 Apr 04 CUSIP 67018T105 
Settled FIDELITY CAPITAL MARKETS / 69 00 24973500 

OTHER CHARGES, 1.35 

26 Jan 04 OCEANEERING INTL INC COM - 100000 3.101 .66 .000 2,634.67 466.99 000 466.99 
29 Jan 04 CUSIP. 675232102 
Settled BROADCORT CAPITAL CORP / 1 .00 31 .028100 

OTHER CHARGES 15 

3 Feb 04 OCEANEERING INTL INC COM - 400000 12,38738 000 10,296 .34 2,091.04 0.00 2,091 .04 
6 Feb 04 CUSIP: 675232102 
Settled BROADCORT CAPITAL CORP / 4.00 30.979900 

OTHER CHARGES .58 

11 Feb 04 OCEANEERING INTL INC COM 2,000.000 62,626 .06 000 48,881 .48 13,744,58 0.00 13,744 .58 
17 Feb 04 CUSIP. 675232102 
Settled LYNCH JONES & RYAN / 100.00 31 .364500 

OTHER CHARGES, 294 

16 Jan 04 OIL STS INTL INC COM ISIN US6780261052 - 300.000 4,488.11 .000 3,300.00 1,188.11 000 1,188.11 
22 Jan 04 CUSIP: 678026105 
Settled BEAR, STEARNS, SECURITIES CORP / 9 00 14.991100 

OTHER CHARGES. .22 

6 May 04 OIL STS INTL INC COM ISIN US6780261052 2,700000 37,81099 .000 29,700 .00 8,110.99 0.00 8,11099 
11 May 04 CUSIP. 678026105 
Settled BNY ESI SECURITIES CO / 67.50 14.029400 

OTHER CHARGES 89 

15 Oct 04 OMI CORP NEW COM 6,300000 102,777.05 .000 76,945 .50 25,831,55 000 25,831 .55 
20 Oct 04 CUSIP: Y6476W104 
Settled JEFFERIES & COMPANY / 189.00 16.344200 

OTHER CHARGES 241 
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24 Jun 04 ON SEMICONDUCTOR CORP COM - 100000 50824 .000 - 632 .93 - 12469 0 .00 - 124 .69 
29 Jun 04 CUSIP. 682189105 
Settled J P MORGAN SECURITIES INC / 2 00 5102600 

OTHER CHARGES, 02 

30 Jul 04 ON SEMICONDUCTOR CORP COM - 10,700000 40,86768 000 63,55461 22,68693 0.00 22,686 .93 
4 Aug 04 CUSIP. 682189105 
Settled WEEDEN AND & CO / 214 00 3839500 

OTHER CHARGES: .97 

15 Sep 04 ONYX PHARMACEUTICALS INC DEL COM 1,700.000 69,81753 .000 78,681,44 8,86391 0.00 8,863.91 
20 Sep 04 CUSIP. 683399109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 41080100 

17.00 
OTHER CHARGES: 164 

25 Oct 04 ORBITAL SCI CORP COM - 250000 2,62483 .000 3,34623 721.40 0.00 721.40 
28 Oct 04 CUSIP: 685564106 
Settled CANTOR FITZGERALD & CO / 7 50 10529600 

OTHER CHARGES. 07 

8 Nov 04 ORBITAL SCI CORP COM - 500000 6,064.05 .000 6,692.45 628.40 000 628.40 
12 Nov 04 CUSIP 685564106 
Settled WHITE CAP TRADING LLC / 10 00 12 .148400 

OTHER CHARGES, 15 

8 Nov 04 ORBITAL SCI CORP COM - 300000 3,64491 .000 4,015.47 370.56 0.00 370.56 
12 Nov 04 CUSIP: 685564106 
Settled LIQUIDNET INC / 6 00 12 .170000 

OTHER CHARGES. .09 

1 Dec 04 ORBITAL SCI CORP COM - 250000 3,244.47 .000 3,346.22 101 .75 0.00 101 .75 
6 Dec 04 CUSIP. 685564106 
Settled BEAR, STEARNS, SECURITIES CORP / 5 00 12998200 

OTHER CHARGES. 08 

3 Dec 04 ORBITAL SCI CORP COM - 150.000 1,91590 .000 2.007.74 91 .84 0.00 9184 
8 Dec 04 CUSIP. 685564106 
Settled BEAR, STEARNS, SECURITIES CORP / 3.00 12.793000 

OTHER CHARGES. .05 

5 Apr 04 OSHKOSH TRUCK CORP COM 1,100.000 63,58335 .000 45,978.51 17,604 .84 0.00 17,60484 
8 Apr 04 CUSIP 688239201 
Settled LYNCH JONES & RYAN 155.00 57854400 

OTHER CHARGES 149 
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13 Apr 04 OSHKOSH TRUCK CORP COM - 790000 44,148 .82 000 31,509 .62 12,639 .20 0.00 12,639 .20 
16 Apr 04 CUSIP. 688239201 
Settled ACCESS SECURITIES 54244 123 70 55.915900 

OTHER CHARGES 1.04 

16 Apr 04 OSHKOSH TRUCK CORP COM - 810000 43,85059 .000 32,307 .34 11,543 .25 0.00 11,543 .25 
21 Apr 04 CUSIP: 688239201 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 54.167800 

24 .30 
OTHER CHARGES: 1 .03 

29 Jun 04 PAC SUNWEAR CAL INC COM 3,625.000 72,240.93 .000 50,674.70 21,566.23 0.00 21,56623 
2 Jul 04 CUSIP: 694873100 
Settled WEEDEN AND & CO / 108.75 19 .959000 

OTHER CHARGES. 170 

29 Jun 04 PAC SUNWEAR CAL INC COM - 300000 6,09798 .000 3,30380 2,794.18 0.00 2.794 .18 
2 Jul 04 CUSIP. 694873100 
Settled CANTOR FITZGERALD & CO / 6.00 20347100 

OTHER CHARGES: 15 

15 Jun 04 PACIFIC CAP BANCORP NEW COM - 300000 8,047.31 000 8,849.41 802.10 000 802.10 
18 Jun 04 CUSIP- 69404PI01 
Settled GOLDMAN SACHS & COMPANY / 9 00 26855000 

OTHER CHARGES. .19 

17 Jun 04 PACIFIC CAP BANCORP NEW COM - 200000 5,46011 000 5,89960 439.49 0.00 439.49 
22 Jun 04 CUSIP. 69404PI01 
Settled GOLDMAN SACHS & COMPANY / 6 00 27.331200 

OTHER CHARGES. .13 

25 Jun 04 PACIFIC CAP BANCORP NEW COM - 0330 8.72 000 - 973 - 1.01 0.00 - 1.01 
25 Jun 04 CUSIP: 69404P1011 
Settled 0000000 

28 Jul 04 PACIFIC CAP BANCORP NEW COM - 100000 2,785.23 000 2,94980 164.57 0.00 164.57 
2 Aug 04 CUSIP. 69404PI01 
Settled KEEFE BRUYETTE AND WOODS INC / 3.00 27883000 

OTHER CHARGES: .07 

29 Jul 04 PACIFIC CAP BANCORP NEW COM - 100000 2,77568 .000 2,949.81 17413 0.00 174.13 
3 Aug 04 CUSIP 69404P101 
Settled KEEFE BRUYETTE AND WOODS INC. / 3 00 27.787500 

OTHER CHARGES* 07 
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30 Jul 04 PACIFIC CAP BANCORP NEW COM - 100000 2,767.32 000 2,948.02 - 180.70 0.00 - 180.70 

4 Aug 04 CUSIP' 69404P101 
Settled KEEFE BRUYETTE AND WOODS INC. / 3 00 27.703900 

OTHER CHARGES. .07 

21 Sep 04 PACIFIC CAP BANCORP NEW COM - 300000 8,932.74 .000 7,062.64 1,87020 0.00 1,870.20 

24 Sep 04 CUSIP. 69404P101 
Settled KEEFE BRUYETTE AND WOODS INC. / 9.00 29806500 

OTHER CHARGES, 21 

27 Sep 04 PACIFIC CAP BANCORP NEW COM - 150000 4,300.69 000 3,465.44 83525 0.00 835.25 

30 Sep 04 CUSIP, 69404P101 
Settled PULSE TRADING LLC / 4.50 28702000 

OTHER CHARGES .11 

18 Nov 04 PACIFIC CAP BANCORP NEW COM - 100.000 3,186.63 000 2.299 .26 887.37 0.00 887.37 

23 Nov 04 CUSIP: 69404P101 
Settled LYNCH JONES & RYAN / 3 00 31 .897100 

OTHER CHARGES. .08 

3 Dec 04 PACIFIC CAP BANCORP NEW COM - 200000 6,89385 .000 4,490.82 2.40303 000 2,403.03 

8 Dec 04 CUSIP. 69404P101 
Settled KEEFE BRUYETTE AND WOODS INC 6.00 34.500100 

OTHER CHARGES, 17 

3 May 04 PEDIATRIX MED GROUP COM - 200000 13,901 .29 .000 10 .451 .74 3,449.55 0.00 3,44955 

6 May 04 CUSIP. 705324101 
Settled GOLDMAN SACHS & COMPANY / 5 00 69533100 

OTHER CHARGES: 33 

27 Jul 04 PEDIATRIX IVIED GROUP COM - 200.000 12,58032 .000 10,451 .74 2,128.58 000 2.128 .58 

30 Jul 04 CUSIP. 705324101 
Settled BEAR, STEARNS, SECURITIES CORP 6 00 62933100 

OTHER CHARGES. 30 

15 Oct 04 PEDIATRIX MED GROUP COM - 1,800000 98,22064 000 72,69208 25,528 .56 0.00 25,528.56 

20 Oct 04 CUSIP. 705324101 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 54.578300 

18 .00 
OTHER CHARGES: 2.30 

28 Jun 04 PETRO DEV CORP COM - 100.000 2,799.22 .000 2,989.55 - 190.33 000 - 19033 

1 Jul 04 CUSIP. 716578109 
Settled SCHWAB, CHARLES / 3 00 28.022900 

OTHER CHARGES: 07 
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6 Jul 04 PETRO DEV CORP COM - 400 .000 11,428.77 000 11,958 .20 - 529 .43 0 .00 - 529 .43 
9 Jul 04 CUSIP: 716578109 
Settled JEFFERIES & COMPANY / 12 00 28.602600 

OTHER CHARGES- .27 
8 Jul 04 PETRO DEV CORP COM - 100.000 2,72606 000 2,626.18 99 .88 0 .00 99 .88 
13 Jul 04 CUSIP . 716578109 
Settled JEFFERIES & COMPANY / 3 00 27291300 

OTHER CHARGES : 07 
11 Aug 04 PETRO DEV CORP COM 2,500000 71,573 .32 .000 64,539.90 7,033 .42 000 7,033 .42 
16 Aug 04 CUSIP: 716578109 
Settled BROADCORT CAPITAL CORP / 25 00 28640000 

OTHER CHARGES: 1 .68 
25 May 04 PLAINS EXPIL & PRODTN CO COM - 0500 905 .000 - 8.80 0.25 0.00 0 .25 
25 May 04 CUSIP : 726505100 
Settled 0.000000 
24 Jun 04 PLAINS EXPL & PRODTN CO COM - 100 .000 1,89938 .000 1,76079 138 .59 0.00 138.59 
29 Jun 04 CUSIP . 726505100 
Settled LA BRANCHE FINANCIAL #2 / 3 00 19 .024300 

OTHER CHARGES: .05 
30 Jun 04 PLAINS EXPIL & PRODTN CO COM 1,000000 18,232 .57 .000 17,607.90 624.67 0.00 624 .67 
6 Jul 04 CUSIP 726505100 
Settled LA BRANCHE FINANCIAL #2 / 30 00 18263000 

OTHER CHARGES . .43 

13 Jul 04 PLAINS EXPIL & PRODTN CO COM - 400 .000 7.60770 000 7,04316 564.54 0 .00 564 .54 
16 Jul 04 CUSIP . 726505100 
Settled JEFFERIES & COMPANY / 12 .00 19049700 

OTHER CHARGES- .18 
26 Jan 04 PLANAR SYS INC 1,600000 27,056 .81 000 42,082 .40 15,02559 0.00 - 15,02559 
29 Jan 04 CUSJP' 726900103 
Settled GOLDMAN SACHS & COMPANY / 32 .00 16.931300 

OTHER CHARGES- 127 

- 3.700,000 108,761 .17 000 - 112,293.07 - 3,531.90 0.00 - 3.531 .90 

29.415600 
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16 Nov 04 PLATINUM UNDERWRITERS HLDGS INC COM 
19 Nov 04 USDO .01 
Settled CUSIP. G7127P100 

JEFFERIES & COMPANY / 74 00 
OTHER CHARGES 255 



Equities 

26 Apr 04 PNM RES INC COM - 600000 17,84490 .000 18,411 .00 - 566 .10 0 .00 - 566.10 
29 Apr 04 CUSIP . 693491-1107 
Settled LYNCH JONES & RYAN / 30 00 29.792200 

OTHER CHARGES: 42 

27 Jul 04 P 
- 
NM RES INC COM - 3,900000 80,57367 .000 77,861 .16 2,712.51 0.00 2,712.51 

30 Jul 04 CUSIP: 693491-1107 
Settled BROADCORT CAPITAL CORP / 39 00 20670400 

OTHER CHARGES 1 89 

10 Sep 04 POPE & TALBOT INC COM - 350.000 6,848.39 .000 6,338.50 509.89 0.00 509.89 

15 Sep 04 CUSIP. 732827100 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 50 19597300 

OTHER CHARGES. .17 

15 Sep 04 POPE & TALBOT INC COM 1,400.000 26,86523 .000 25,354.00 1,511.23 0.00 1,511 .23 

20 Sep 04 CUSIP: 732827100 
Settled WEEDEN AND & CO / 28 00 19209900 

OTHER CHARGES, .63 

20 Sep 04 POPE & TALBOT INC COM 1,150000 20,792.55 .000 20.82650 - 33 .95 0.00 - 3395 

23 Sep 04 CUSIP. 732827100 
Settled LYNCH JONES & RYAN 57.50 18 .130900 

OTHER CHARGES. .49 

16 Jun 04 POTLATCH CORP COM- - 100000 3,994.90 000 3,563.45 431.45 0.00 431.45 

21 Jun 04 CUSIP 737628107 
Settled LYNCH JONES & RYAN 5 00 40000000 

OTHER CHARGES. 10 

17 Jun 04 POTLATCH CORP COM - 100,000 3,94490 .000 3,56345 381.45 0.00 381 .45 

22 Jun 04 CUSIP 737628107 
Settled LYNCH JONES & RYAN 5 00 39.500000 

OTHER CHARGES. .10 

21 Jul 04 POTLATCH CORP COM 2,900.000 118,626.94 .000 103,340.05 15,286 .89 0.00 15,286.89 

26 Jul 04 CUSIP. 737628107 
Settled BERNSTEIN, SANFORD C. & CO 58 00 40.926800 

OTHER CHARGES, 2.78 

3 Jun 04 PRIMUS TELECOMMUNICATIONS GROUP INC COM - 500.000 3,00342 .000 4,020.75 1,017.33 0.00 - 1,017.33 

8 Jun 04 CUSIP. 741929103 
Settled JEFFERIES & COMPANY / 15.00 6.037000 

OTHER CHARGES. .08 

Generated by Northern Trust from reviewed periodic data on 25 Jan 05 Northern Trust 

m 77 '1'7~ "77- , . 
' 
""=" !~~ 7 

en ccounviiumber 23 3765' 
FORUM -IBATTERYrSL~ 1 FR Account Name! EED 

'31,DEC, 04 AN 04'.' 

Investment Transaction Detail 
Page 158 of 22E 

Trade date SecuntV description Realized gain/loss 
ge-ttledate Asset ID Shares/PAR Transaction amount 
Trade Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 



Equities 

4 Jun 04 PRIMUS TELECOMMUNICATIONS GROUP INC COM - 200000 1,200.59 .000 - 1,60830 407 .71 0 .00 407 .71 
9 Jun 04 CUSIP. 741929103 
Settled JEFFERIES & COMPANY / 6.00 6033100 

OTHER CHARGES: 03 

8 Jun 04 PRIMUS TELECOMMUNICATIONS GROUP INC COM - 100000 609.63 000 - 804.15 194.52 0.00 19452 
11 Jun 04 CUSIP. 741929103 
Settled JEFFERIES & COMPANY / 3.00 6.126500 

OTHER CHARGES: 02 

21 Jul 04 PRIMUS TELECOMMUNICATIONS GROUP INC COM 1,200.000 4,66860 .000 9,56960 4,90100 0.00 4,901 .00 
26 Jul 04 CUSIP 741929103 
Settled JEFFERIES & COMPANY / 36 00 3.920600 

OTHER CHARGES. .12 

22 Jul 04 PRIMUS TELECOMMUNICATIONS GROUP INC COM 1,000000 3,84660 .000 7,64050 3,793.90 0.00 3,793.90 
27 Jul 04 CUSIP. 741929103 
Settled LIQUIDNET INC / 20 .00 3866700 

OTHER CHARGES. .10 

22 Jul 04 PRIMUS TELECOMMUNICATIONS GROUP INC COM 1,200000 4,608.25 .000 9,168.60 4,560.35 0.00 4,560.35 

27 Jul 04 CUSIP: 741929103 
Settled JEFFERIES & COMPANY / 36.00 3870300 

OTHER CHARGES: 11 

28 Jul 04 PRIMUS TELECOMMUNICATIONS GROUP INC COM 8,700.000 28,691 .92 .000 56,67581 27,983 .89 0.00 27,983 .89 
2 Aug 04 CLISIP. 741929103 
Settled LEHMAN BROTHERS INC / 261.00 3328000 

OTHER CHARGES 68 

24 May 04 PROGRESS SOFTWARE CORP COM - 300000 5,475.92 000 7,314.24 1,838.32 0.00 1,838.32 

27 May 04 CUSIP. 743312100 
Settled FIRST ALBANY CORPORATION / 9.00 18283500 

OTHER CHARGES. .13 

3 Jun 04 PROGRESS SOFrWARE CORP COM - 300000 5,54929 000 7,314.24 1,764.95 0.00 1,764.95 
8 Jun 04 CUSIP 743312100 
Settled PRUDENTIAL EQUITY GROUP / 9.00 18528100 

OTHER CHARGES- .14 

8 Jun 04 PROGRESS SOFTWARE CORP COM - 200.000 3,817.91 .000 4,770.01 - 952.10 0.00 - 952.10 
11 Jun 04 CLISIP, 743312100 
Settled LIQUIDNET INC / 4 00 19.110000 

OTHER CHARGES. 09 
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15 Sep 04 QUANEX CORP COM 1,300000 63,201 .92 .000 60,876 .01 2,32591 000 2,325.91 
20 Sep 04 CUSIP: 747620102 
Settled BROADCORT CAPITAL CORP / 13 00 48.628000 

OTHER CHARGES' 1.48 

4 Aug 04 A H DONNELLEY CORP COM NEW 2,200000 102.64651 000 97,565.06 5,081 .45 0,00 5,081.45 
9 Aug 04 CUSIP. 74955W307 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 46668600 

22.00 
OTHER CHARGES: 2.41 
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15 Ju 04 PROV HEALTHCARE CO COM 3,200 .000 55,20638 .000 53,451 .52 1,75486 000 1,754 .86 
20 Ju : 04 CUSIP. 743977100 
Settled INVESTMENT TECHNOLOGY GROUP INC 96 00 17.282400 

-OTHER CHARGES. 130 

20 Ju 04 PROV HEALTHCARE CO COM - 200000 3,416.19 .000 3,340.72 7547 0.00 75 .47 
23 Ju : 04 CUSIP. 743977100 
Settled LIQUIDNET INC / 4 00 17.101400 

OTHER CHARGES. 09 

20 Ju : 04 PROV HEALTHCARE CO COM - 300000 5,13548 000 5,01108 12440 0.00 124.40 
23 Ju 04 CUSIP. 743977100 
Settled MERRILL PROFESSIONAL CLEARING CORP. 1 17 .148700 

900 
OTHER CHARGES. 13 

22 Jul 04 PROV HEALTHCARE CO COM - 100000 1,70396 .000 1,61416 89.80 0.00 89.80 
27 Jul 04 CUSIP 743977100 
Settled LIQUIDNET INC 12 00 17060000 

OTHER CHARGES, 04 

22 Jul 04 PROV HEALTHCARE CO COM - 100000 1,68778 000 1,600.57 8721 000 87.21 
27 Jul 04 CUSIP. 743977100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 2.00 16898200 

OTHER CHARGES 04 

23 Jul 04 PROV HEALTHCARE CO COM - 500.000 8,24805 .000 8,002.85 245.20 0.00 245.20 
28 Jul 04 CUSIP' 743977100 
Settled INVESTMENT TECHNOLOGY GROUP INC / 10 00 16 .516500 

OTHER CHARGES. 20 

26 Jul 04 PROV HEALTHCARE CO COM 3,000000 47,79368 .000 48,017 .10 - 22342 0.00 - 223.42 
29 Jul 04 CUSIP: 743977100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 15.951600 

60 .00 
OTHER CHARGES' 1.12 



Equities 

5 Jan 04 RADISYS CORP COM - 400000 6,789 .52 .000 8,116 .24 1,326.72 0 .00 1 .326 .72 
8 Jan 04 CUSIP 750459109 
Settled LYNCH JONES & RYAN / 20 .00 17.024600 

OTHER CHARGES. 32 

8 Jan 04 RADISYS CORP COM - 600000 10,37507 000 12,174 .36 1,79929 0.00 1,799.29 
13 Jan 04 CUSIP. 750459109 
Settled LYNCH JONES & RYAN / 30 00 17342600 

OTHER CHARGES .49 

9 Jan 04 RADISYS CORP COM - 600.000 10,63498 .000 12,174 .36 1,53938 000 1,539.38 
14 Jan 04 CUSIP. 750459109 
Settled LYNCH JONES & RYAN / 30 00 17.775800 

OTHER CHARGES. 50 

12 Jan 04 RADISYS CORP COM 1,700000 30,51340 000 31 .463 .69 - 950.29 0.00 - 950.29 
15 Jan 04 CUSIP. 750459109 
Settled INVESTMENT TECHNOLOGY GROUP INC 34 .00 17969900 

OTHER CHARGES. 1 .43 

12 Jan 04 RADISYS CORP COM 1,000000 18,237 .64 000 17,175 .70 1,061 .94 0.00 1,06194 
15 Jan 04 CUSIP: 750459109 
Settled FIDELITY CAPITAL MARKETS / 30 00 18 .268500 

OTHER CHARGES* .86 

10 Dec 04 RALCORP HLDGS INC NEW COM - 850.000 35,060 .91 000 31,536 .45 3,524.46 0.00 3,524.46 

15 Dec 04 CUSIP. 751028101 
Settled WHITE CAP TRADING LLC / 17.00 41 .269100 

OTHER CHARGES 83 

11 Aug 04 RAYOVAC CORP COM 4,500000 104,80074 .000 107,54931 2,748.57 000 2,748.57 
16 Aug 04 CUSIP 755081106 
Settled BROADCORT CAPITAL CORP 45 00 23,299600 

OTHER CHARGES 246 

12 Jul 04 RC2 CORP COM 100.000 3,41753 .000 2.67659 740.94 0.00 740.94 
15 Jul 04 CUSIP: 749388104 
Settled PULSE TRADING LLC / 3 00 34206200 

OTHER CHARGES 09 

3 Nov 04 RC2 CORP COM 1,000000 28,971 42 .000 26,76590 2,20552 000 2,20552 
8 Nov 04 CUSIP 749388104 
Settled JEFFERIES & COMPANY / 30 00 29002100 

OTHER CHARGES, 68 
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23 Jul 04 RUBY TUESDAY INC COM 1,600000 46,121 .15 .000 45,757.64 363.51 0.00 363.51 
28 Jul 04 CUSIP 781182100 
Settled WEEDEN AND & CO / 32 00 28.846400 

OTHER CHARGES. 109 

26 Jul 04 RYLAND GROUP INC COM 2,900000 215,25761 .000 124,95549 90,302 .12 0.00 90,302.12 
29 Jul 04 CUSIP 783764103 
Settled WEEDEN AND & CO / 58.00 74.248500 

OTHER CHARGES. 504 
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9 Nov 04 RC2 CORP COM - 2,400,000 67,198.18 .000 - 60.811 .44 6,386.74 0.00 6,386.74 
15 Nov 04 CUSIP' 749388104 
Settled BNY ESI SECURITIES CO. / 48 .00 28.019900 

OTHER CHARGES: 1.58 

28 Jan 04 REGIS CORP MINN COM - 700000 29,981 .34 .000 20,179 .60 9,801.74 0.00 9,801 .74 
2 Feb 04 CUSIP. 758932107 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 42.852500 

1400 
OTHER CHARGES. 141 

5 Feb 04 REGIS CORP MINN COM - 400.000 17,082 .40 .000 11,08605 5,996.35 0.00 5,996.35 
10 Feb 04 CUSIP. 758932107 
Settled MORGAN STANLEY & CO INC. NEW YORK 4 80 42.720000 

OTHER CHARGES. 80 

28 Apr 04 REGIS CORP MINN COM 2,300.000 103,682.95 .000 56,065.95 47,617 .00 0.00 47,617.00 
3 May 04 CUSIP 758932107 
Settled LYNCH JONES & RYAN / 115 00 45130600 

OTHER CHARGES: 243 

11 Nov 04 ROFIN SINAR TECHNOLOGIES INC COM 1.050000 37,65957 .000 33,230 .72 4,42865 0.00 4,428.85 
16 Nov 04 CUSIP 775043102 
Settled MCDONALD AND COMPANY / 31 .50 35897100 

OTHER CHARGES, 89 

14 Apr 04 RUBY TUESDAY INC COM - 200000 6,26965 000 5,929.28 340.37 000 340.37 
19 Apr 04 CUSIP: 781182100 
Settled MORGAN STANLEY & CO INC, NEW YORK 4.00 31 369000 

OTHER CHARGES: is 

20 Apr 04 RUBY TUESDAY INC COM 3.100000 97,121 .34 .000 90,204 .66 6,91668 0.00 6,916.68 
23 Apr 04 CUSIP. 781182100 
Settled BEAR, STEARNS, SECURITIES CORP / 77.50 31 .355200 

OTHER CHARGES- 2.28 



Equities 
17 Aug 04 SAKS INC COM - 300000 3,591.78 000 4,21143 619.65 0.00 619.65 

20 Aug 04 CUSIP. 79377WI08 
Settled CANTOR FITZGERALD & CO / 9.00 12 .002900 

OTHER CHARGES: 09 

18 Aug 04 SAKS INC COM - 200.000 2,39970 000 2,807.62 407.92 0.00 407.92 

23 Aug 04 CUSIP' 79377WI08 
Settled CANTOR FITZGERALD & CO / 6 00 12028800 

OTHER CHARGES. 06 

25 Aug 04 SAKS INC COM - 1,500.000 18,063 .32 .000 21,057.15 - 2,99383 0.00 - 2,993.83 

30 Aug 04 CUSIP' 79377W108 
Settled CANTOR FITZGERALD & CO / 45 00 12072500 

OTHER CHARGES: .43 

21 Jun 04 SANDERSON FARMS INC COM - 700000 36,051 .67 .000 24,51344 11,538 .23 0.00 11,538.23 

24 Jun 04 CUSIP: 800013104 
Settled BEAR . STEARNS. SECURITIES CORP 14.00 51.523600 

OTHER CHARGES. .85 

20 Sep 04 SANDERSON FARMS INC COM - 2,000000 68,827 .58 000 70,038 .40 1,210.82 000 1,210.82 

23 Sep 04 CUSIP: 800013104 
Settled WEEDEN AND & CO / 40 00 34434600 

OTHER CHARGES 162 

30 Nov 04 SCHNITZER STL INDS INC CL A - 200000 7,590.34 .000 6,725.91 864.43 0.00 864.43 

3 Dec 04 CUSIP. 806882106 
Settled LYNCH JONES & RYAN / 6.00 37982600 

OTHER CHARGES .18 

30 Nov 04 SCHNITZER STIL INDS INC CIL A - 200000 7,590.82 .000 6,72591 86491 000 864.91 

3 Dec 04 CUSIP: 806882106 
Settled LYNCH JONES & RYAN / 6 00 37.985000 

OTHER CHARGES. .18 

3 Dec 04 SCHNITZER STIL INDS INC CL A - 400000 13,745.07 .000 13,451 .82 293.25 000 29325 

8 Dec 04 CUSIP' 806882106 
Settled KNIGHT SECURITIES L P / 12 .00 34393500 

OTHER CHARGES. .33 

25 Oct 04 SCHULMAN A [NO COM - 250.000 4,972.76 .000 5,09050 - 117.74 0.00 117.74 

28 Oct 04 CUSIP. 808194104 
Settled PULSE TRADING LLC / 7.50 19.921500 

OTHER CHARGES: .12 
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27 Oct 04 SCHULMAN A INC COM - 400000 8,09465 000 - 8,144.80 - 50 .15 0 .00 - 50 .15 

1 Nov 04 CUSIP: 808194104 
Settled PULSE TRADING LLC / 12 .00 20 .267100 

OTHER CHARGES. 19 

9 Nov 04 SCHULMAN A INC COM - 600000 12.49824 .000 12,217 .20 28104 0.00 281.04 

15 Nov 04 CUSIP: 808194104 
Settled LIQUIDNET INC / 12.00 20.850900 

OTHER CHARGES: .30 

9 Nov 04 SCHULMAN A INC COM 1,050.000 21,857 .54 .000 21,380 .10 477.44 0.00 477.44 

15 Nov 04 CUSIP: 808194104 
Settled PULSE TRADING LLC / 31 .50 20 .847200 

OTHER CHARGES .52 

16 Nov 04 SCHULMAN A INC COM - 100000 2,133.95 .000 2,03620 97.75 0.00 97.75 

19 Nov 04 CUSIP: 808194104 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 21 350000 

100 
OTHER CHARGES- .05 

22 Nov 04 SCHULMAN A INC COM - 150.000 3,05734 .000 3,054.30 3.04 0.00 304 

26 Nov 04 CUSIP: 808194104 
Settled BEAR, STEARNS, SECURITIES CORP 3.00 20.402800 

OTHER CHARGES. 08 

23 Nov 04 SCHULMAN A INC COM - 350.000 7,208.40 000 7,126.70 81 .70 0.00 81 .70 

29 Nov 04 CUSIP- 808194104 
Settled LYNCH JONES & RYAN / 10 50 20.625900 

OTHER CHARGES. .17 

10 Dec 04 SCHULMAN A INC COM - 750.000 15,73996 .000 15,271 .50 46846 0.00 468.46 

15 Dec 04 CUSIP: 808194104 
Settled BEAR, STEARNS, SECURITIES CORP 15 00 21 .007100 

OTHER CHARGES: 37 

13 Dec 04 SCHULMAN A INC COM - 550.000 11,55423 .000 11,199.10 355.13 0.00 355.13 

16 Dec 04 CUSIP* 808194104 
Settled LEHMAN BROTHERS INC / 11 00 21 .028200 

OTHER CHARGES 28 

13 Fab 04 SCIENTIFIC GAMES CORP 1,800000 31,OOS.16 .000 29,795.76 1,209.40 000 1,209.40 

19 Feb 04 CUSIP: 80874PI09 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ / 17.245900 

36 .00 
OTHER CHARGES: 146 
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17 Fab 04 SCIENTIFIC GAMES CORP - 1,400 .000 23,77270 000 22,51058 1,262 .12 0 .00 1 .262 .12 
20 Feb 04 CUSIP 80874P109 
Settled BROADCORT CAPITAL CORP / 14 .00 16991300 

OTHER CHARGES. 1 12 

7 Apr 04 SCIENTIFIC GAMES CORP - 800,000 16,92008 .000 12,543.32 4,376.76 0.00 4,376.76 

13 Apr 04 CUSIP. 80874P109 
Settled KNIGHT SECURITIES L.P . / 24 

* 
00 21 180600 

OTHER CHARGES: 40 

17 Aug 04 SCIENTIFIC GAMES CORP - 7,200000 120,94204 .000 123,827.05 2,88501 0.00 2,88501 
20 Aug 04 CUSIP. 80874P109 
Settled JEFFERIES & COMPANY 16827900 

OTHER CHARGES: 21884 

7 Jun 04 SELECT MED CORP OC-COM - 600000 7,74737 .000 10,197 .18 2,449.81 000 2,449.81 
10 Jun 04 CUSIP 816196109 
Settled PRUDENTIAL EQUITY GROUP 12 00 12 .932600 

OTHER CHARGES. .19 

27 Oct 04 SELECT MED CORP OC-COM 10,900 .000 187,619.48 000 167,02583 20,593.65 000 20,59365 
1 Nov 04 CUSIP 816196109 
Settled LEHMAN BROTHERS INC / 218 00 17233200 

OTHER CHARGES 4.40 

30 Apr 04 SELECTIVE INS GROUP INC COM 1,000.000 36,18335 000 36,839 .40 - 65605 0.00 - 656.05 
5 May 04 CUSIP: 816300107 
Settled WEEDEN AND & CO 125.00 36209200 

OTHER CHARGES. 85 

11 Feb 04 SEROLOGICALS CORP COM 1,800000 28,42462 .000 25,037 .33 3,387.29 0.00 3.387 .29 

17 Feb 04 CUSIP: 817523103 
Settled LYNCH JONES & RYAN / 90 00 15842200 

OTHER CHARGES: 1 .34 

12 Feb 04 SEROLOGICALS CORP COM 3,100000 50.721 .06 .000 26,51864 24,202.42 0.00 24 .202 .42 

18 Feb 04 CUSIP. 817523103 
Settled INVESTMENT TECHNOLOGY GROUP INC 62 00 16382400 

OTHER CHARGES. 238 

20 Aug 04 SERVICE CORP INTL COM 13,800.000 82,266 .75 .000 75,359 .76 6,906.99 0.00 6,906.99 
25 Aug 04 CUSIP: 817565104 
Settled LYNCH JONES & RYAN / 690 00 6011500 

OTHER CHARGES. 1 .95 
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17 Mal 04 SHOPKO STORES INC COM 1,000000 14,392.43 .000 - 11,36130 3,031 .13 0.00 3,031 .13 
22 Mal 04 CUSIP . 824911101 
Settled PRUDENTIAL EQUITY GROUP 30 .00 14423000 

OTHER CHARGES: 57 

17 Mar 04 SHOPKO STORES INC COM 2,700000 38,86471 000 30,67551 8,18920 0.00 8,18920 

22 Mar 04 CUSIP: 824911101 
Settled WEEDEN AND & CO / 67.50 14419900 

OTHER CHARGES, 152 

18 Mar 04 SHOPKO STORES INC COM - 300.000 4,297.36 .000 3,408.39 888.97 0.00 888.97 

23 Mar 04 CUSIP, 824911101 
Settled PRUDENTIAL EQUITY GROUP 6.00 14,345100 

OTHER CHARGES: 17 

20 Sep 04 SI INTL INC COM - 150000 3,597.24 .000 4.091 .81 - 494.57 0.00 - 49457 

23 Sep 04 CUSIP: 78427V102 
Settled KNIGHT SECURITIES L P / 4 50 24012200 

OTHER CHARGES, 09 

5 Oct 04 Sl INTL INC COM 1,150000 27,679.39 .000 30,302 .25 2.622 .86 0.00 2,622.86 

8 Oct 04 CUSIP- 78427V102 
Settled PULSE TRADING LLC; / 34 50 24099600 

OTHER CHARGES .65 

13 Jan 04 SIERRA HLTH SVCS INC COM 3,000000 77,11138 .000 57,762.20 19,349.18 000 19,349 .18 

16 Jan 04 CUSIP. 826322109 
Settled BNY ES1 SECURITIES CO . / 90 00 25735000 

OTHER CHARGES 362 

14 Jan 04 SIERRA HLTH SVCS INC COM 1,900000 49,09141 .000 36,565.88 12,52553 0.00 12,525 .53 

20 Jan 04 CUSIP. 826322109 
Settled LYNCH JONES & RYAN / 95 00 25888800 

OTHER CHARGES 2.31 

16 Nov 04 SKECHERS U S A INC CL A CL A ISIN 3,200000 37,816.07 .000 36,678.28 1,137.79 0.00 1,137.79 

19 Nov 04 #US8305661055 
Settled CUSIP. 830566105 11837800 

JEFFERIES & COMPANY / 64 00 
OTHER CHARGES. .89 

15 Sep 04 SOURCE INTERLINK COMPANIES INC COM NEW - 450000 4,27786 000 4.667.04 - 38918 0.00 - 389.18 

20 Sep 04 CUSIP. 836151209 
Settled PULSE TRADING LLC / 13 50 9.536600 

OTHER CHARGES. .11 
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15 Sep 04 SOURCE INTERLINK COMPANIES INC COM NEW 2,450.000 23,30875 000 25,409 .44 - 2,100 .69 0.00 2 .100.69 
20 Sep 04 CUSIP 836151209 
Settled JEFFERIES & COMPANY / 73.50 9544000 

OTHER CHARGES: 55 

27 Oct 04 SOURCE INTERLINK COMPANIES INC COM NEW 3,000.000 30,91517 000 31,11360 - 198.43 0.00 - 198.43 

1 Nov 04 CUSIP. 836151209 
Settled WEEDEN AND & CO / 45 00 10320300 

OTHER CHARGES 73 

28 Jan 04 SOUTHWESTIN ENERGY CO COM - 2,200.000 49,895 .20 .000 30,861 .14 19,034 .06 0.00 19,034 .06 

2 Feb 04 CUSIP. 845467109 
Settled PRUDENTIAL EQUITY GROUP / 44 00 22700700 

OTHER CHARGES. 2.34 

27 Apr 04 SOUTHWESTN ENERGY CO COM - 100000 2,652.13 .000 1 .18383 1,468.30 000 1,46830 

30 Apr 04 CUSIP 845467109 
Settled J P. MORGAN SECURITIES INC / 2.00 26.542000 

OTHER CHARGES: 07 

29 Apr 04 SOUTHWESTN ENERGY CO COM - 3,000.000 78,37466 .000 35,514 .90 42,859 .76 0.00 42,859 .76 

4 May 04 CUSIP. 845467109 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 26.145500 

60 .00 
OTHER CHARGES. 1 84 

23 Mar 04 STD MICROSYSTEMS CORP COM - 700000 16,956 .13 000 21,055 .47 4,09934 0.00 4,099.34 

26 Mar 04 CUSIP 853626109 
Settled BEAR, STEARNS, SECURITIES CORP 21 00 24254000 

OTHER CHARGES. .67 

31 Mar 04 STD MICROSYSTEMS CORP COM - 700.000 18,755 .41 .000 20,761 .95 2,006.54 0.00 2,006.64 

5 Apr 04 CUSIP: 853626109 
Settled LEHMAN BROTHERS INC / 21 .00 26824500 

OTHER CHARGES- .74 

24 May 04 STD MICROSYSTEMS CORP COM - 100000 2,32088 .000 2.89765 - 576.77 0.00 - 576.77 

27 May 04 CUSIP. 853626109 
Settled BANC AMERICA SECUR MONTGOMERY DIV 23239400 

300 
OTHER CHARGES: .06 

23 Aug 04 STD MICROSYSTEMS CORP COM - 900.000 15,130 .08 000 26,078.85 10,948 .77 0.00 10,94877 

26 Aug 04 CUSIP. 853626109 
Settled LEHMAN BROTHERS INC / 27 00 16841600 

OTHER CHARGES. .36 
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25 Aug 04 STID MICROSYSTEMS CORP COM - 150000 2,48006 .000 4,346 .48 1,86642 0 .00 1,866.42 
30 Aug 04 CUSIP* 853626109 
Settled JEFFERIES & COMPANY / 4.50 16 .564100 

OTHER CHARGES. 06 

31 Aug 04 STI) MICROSYSTEMS CORP COM - 650.000 10,132.42 .000 18,834.72 8,702.30 0.00 8.702.30 
3 Sep 04 CUSIP: 853626109 
Settled JEFFERIES & COMPANY / 19 .50 15.618700 

OTHER CHARGES: 24 

1 Sep 04 STD MICROSYSTEMS CORP COM - 700000 10,911 .83 000 19,092 .05 8,18022 0.00 8,16022 
7 Sep 04 CUSIP: 853626109 
Settled JEFFERIES & COMPANY / 21 .00 15.618700 

OTHER CHARGES* .26 

7 Sep 04 STID MICROSYSTEMS CORP COM - 450000 6,502.88 .000 11,967.08 5,464.20 0.00 5,464.20 
10 Sep 04 CUSIP- 853626109 
Settled LIQUIDNET INC 19 00 14.471200 

OTHER CHARGES. .16 

15 Sep 04 STID MICROSYSTEMS CORP COM 2,650000 41,49060 000 69,824 .31 28,333 .71 000 28,333.71 

20 Sep 04 CUSIP: 853626109 
Settled LEHMAN BROTHERS INC / 53 .00 15677200 

OTHER CHARGES. .98 

9 Jun 04 STI) PAC CORP NEW COM 2,900000 139,405.24 000 146,081.99 6,676.75 000 6,676.75 
14 Jun 04 CUSIP: 85375C101 
Settled UBS/WARBURG SECURITIES LLC NEW YORM 48091900 

5800 
OTHER CHARGES- 327 

11 May 04 STONE ENERGY CORP COM 2,900000 128,21962 .000 131,114.23 2,894.61 0.00 2,894.61 
14 May 04 CUSIP: 861642106 
Settled LYNCH JONES & RYAN / 145 00 44264700 

OTHER CHARGES: 301 

9 Nov 04 STRATEGIC HOTEL CAP INC COM STK 4.800000 68,431 .51 .000 66,502 .92 1,928.59 0.00 1,928.59 
15 Nov 04 CUSIP: 86272T106 
Settled SNY ESI SECURITIES CO . / 96.00 14276900 

OTHER CHARGES. 161 

21 May 04 SUPERIOR ENERGY SVCS INC COM - 100000 879.46 000 - 991 .69 - 112.23 0.00 - 112.23 
26 May 04 CUSIP. 868157108 
Settled UBS/WARBURG SECURITIES LLC NEW YORK\ / 8.809900 

150 
OTHER CHARGES: .03 
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27 May 04 SUPERIOR ENERGY SVCS INC COM - 8,400.000 73,494.91 .000 - 79,75022 - 6,255.31 0 .00 - 6,25531 
2 Jun 04 CUSIP : 868157108 
Settled INVESTMENT TECHNOLOGY GROUP INC 126.00 8.764600 

OTHER CHARGES: 1 .73 

5 Apr 04 SWIFT TRANSN INC COM - 2.800.000 49,21696 .000 60,632 .46 11 .41550 0.00 11,415 .50 

8 Apr 04 CUSIP. 870756103 
Settled LYNCH JONES & RYAN 1 140.00 17 .627900 

OTHER CHARGES 1 .16 

28 Jun 04 SYBASE INC COM - 900.000 16,00063 .000 12,589 .29 3,411.34 0.00 3,411.34 

1 Jul 04 CUSIP 871130100 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 17.808900 

27 .00 
OTHER CHARGES 38 

14 Jul 04 SYBASE INC COM 1,900.000 28,457.53 .000 25,95001 2.507.52 0.00 2,507.52 

19 Jul 04 CUSIP. 871130100 
Settled LA BRANCHE FINANCIAL #2 / 38 00 14998000 

OTHER CHARGES- 67 

15 Jul 04 SYBASE INC COM 4,700000 69,64954 000 63,26686 6,382.68 0.00 6,38268 

20 Jul 04 CUSIP. 871130100 
Settled LYNCH JONES & RYAN / 235 00 14.869400 

OTHER CHARGES 164 

4 Aug 04 SYBRON DENTAL SPECIALTIES INC COM 1,100000 29,755 .51 .000 27,393.69 2,361.82 0.00 2,361.82 

9 Aug 04 CUSIP: 871142105 
Settled LA BRANCHE FINANCIAL #2 / 33 00 27.081100 

OTHER CHARGES. .70 

17 Aug 04 SYBRON DENTAL SPECIALTIES INC COM - 300.000 8,31661 .000 7,15521 1,161 .40 0.00 1.161 .40 

20 Aug 04 CUSIP. 871142105 
Settled LA BRANCHE FINANCIAL #219 00 27.752700 

OTHER CHARGES: .20 

18 Aug 04 SYBRON DENTAL SPECIALTIES INC COM - 500.000 13,935 .32 .000 11,925 .35 2.009 .97 0.00 2,009.97 

23 Aug 04 CUSIP. 871142105 
Settled LA BRANCHE FINANCIAL #2 / 15 .00 27 .901300 

OTHER CHARGES. .33 

23 Aug 04 SYBRON DENTAL SPECIALTIES INC COM - 100.000 2,79803 .000 2,385.07 412.96 0.00 412.96 

26 Aug 04 CUSIP. 871142105 
Settled LA BRANCHE FINANCIAL #2 13 00 28011000 

OTHER CHARGES: .07 
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25 Aug 04 SYBRON DENTAL SPECIALTIES ING COM - 150.000 4,114.39 .000 3,532.32 582.07 0.00 582.07 
30 Aug 04 CUSIP: 871142105 
Settled LA BRANCHE FINANCIAL #2 / 4 50 27459900 

OTHER CHARGES .10 

10 Sep 04 SYBRON DENTAL SPECIALTIES INC COM - 150000 4,52995 000 3,441.73 1,088.22 0.00 1,08822 
15 Sep 04 CUSIP. 871142105 
Settled LA BRANCHE FINANCIAL #2 / 4.50 30230400 

OTHER CHARGES .11 

25 Oct 04 SYBRON DENTAL SPECIALTIES INC COM - 300000 9,406.51 .000 6.883.47 2,523.04 0.00 2,52304 
28 Oct 04 CUSIP. 871142105 
Settled STEPHEN M FERRETTI INC / 9.00 31 385800 

OTHER CHARGES .23 

7 Jan 04 TAKE-TWO INTERACTIVE SOFTWARE INC 3,400000 105,93291 .000 75,399.80 30,533 .11 0.00 30,533.11 
12 Jan 04 CDT-COM 
Settled CUSIP. 874054109 31 .188200 

CREDIT SUISSE FIRST BOSTON CORPORATION 
10200 
OTHER CHARGES- 4.97 

16 Jan 04 TELEDYNE TECHNOLOGIES INC COM 1,600000 30,598.72 .000 - 28,43476 2,163.96 0.00 2,163.96 
22 Jan 04 CUSIP: 879360105 
Settled BEAR, STEARNS, SECURITIES CORP / 48 .00 19 .155100 

OTHER CHARGES 1 .44 

16 Jan 04 TELEDYNE TECHNOLOGIES INC COM - 800000 15,20328 .000 - 13,660.32 1,542.96 0.00 1,642.96 
22 Jan 04 CUSIP: 879360105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 16 00 19025000 

OTHER CHARGES. .72 

20 Jan 04 TELEDYNE TECHNOLOGIES INC COM - 200.000 3,79632 .000 3,02558 770.74 0.00 770.74 
23 Jan 04 CUSIP. 879360105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4.00 19002500 

OTHER CHARGES* .18 

20 Jan 04 TELEDYNE TECHNOLOGIES INC COM 1,100000 20,893.96 .000 16,640.69 4,25327 000 4,253.27 
23 Jan 04 CUSIP. 879360105 
Settled INVESTMENT TECHNOLOGY GROUP INC / 22 .00 19015400 

OTHER CHARGES .98 

20 Jan 04 TELEDYNE TECHNOLOGIES INC COM - 500,000 9,476.55 .000 7,639.03 1,837.52 0.00 1,837.52 
23 Jan 04 CUSIP. 879360105 
Settled PRUDENTIAL EQUITY GROUP / 20 00 18,994000 

OTHER CHARGES, .45 
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12 Jul 04 TELEDYNE TECHNOLOGIES INC COM 4,000000 79,440 .14 000 64 .768 .27 14,671 .87 0 .00 14,671 .87 

15 Jul 04 CUSIP. 879360105 
Settled BROADCORT CAPITAL CORP / 40 00 19.870500 

OTHER CHARGES. 1 .86 

23 Jul 04 TELEFLEX INC COM 2,800.000 121,66219 .000 133,711.20 12,04901 0.00 12,04901 

28 Jul 04 CUSIP* 879369106 
Settled BROADCORT CAPITAL CORP / 28 00 43461800 

OTHER CHARGES. 285 

27 Sep 04 TESORO CORP - 400000 11,83060 .000 11,52400 306.60 000 306.60 

30 Sep 04 CUSIP: 881609101 
Settled BROADCORT CAPITAL CORP / 4 00 29587200 

OTHER CHARGES: .28 

14 Jan 04 THORNBURG MTG INC COM - 200.000 5,392.84 .000 4,982.66 410.18 0.00 410.18 

20 Jan 04 CUSIP. 885218107 
Settled BEAR, STEARNS. SECURITIES CORP 15 00 26.990500 

OTHER CHARGES. 26 

15 Jan 04 THORNBURG MTG INC COM - 200.000 5,39390 .000 4,463.84 930.06 0.00 930.06 

21 Jan 04 CUSIP 885218107 
Settled BEAR, STEARNS. SECURITIES CORP 5.00 26995800 

OTHER CHARGES. 26 

28 Jul 04 THORNBURG MTG INC COM - 900.000 24,785.41 .000 17,752.59 7,032.82 000 7,032.82 

2 Aug 04 CUSIP. 885218107 
Settled LIQUIDNET INC / 18 00 27.560000 

OTHER CHARGES, 59 

28 Jul 04 THORNBURG MTG INC COM 2,300.000 62,553.47 000 45,228.15 17,325 .32 0.00 17,325 .32 

2 Aug 04 CUSIP. 885218107 
Settled BEAR, STEARNS, SECURITIES CORP 69.00 27.227800 

OTHER CHARGES: 147 

15 Mar 04 TORO CO COM - 200.000 11,775 .54 .000 5,655.25 6,12029 0.00 6,120.29 

18 Mar 04 CUSIP, 891092108 
Settled INVESTMENT TECHNOLOGY GROUP INC / 4 00 58.900000 

OTHER CHARGES* 46 

15 Mar 04 TORO CO COM - 200000 11,742 .54 000 5,655.25 6,087.29 0.00 6,087.29 

18 Mar 04 CUSIP: 891092108 
Settled INVESTMENT TECHNOLOGY GROUP INC 1 4 00 58.735000 

OTHER CHARGES: 46 

Generated by Northern Trust from reviewed periodic data on 25 Jan 05 Northern Trust 

7--7 - T -I . . .......... -77 7-77 7~7 7,77,77", 
'Accouint'66mb~i 765-

Acc '41FREEDOM FORLINI -BATTElRY~-$L',-,',I ount Name 
1'jAN 04 - 31 DEO 04,' 

L, 
Page 171 of 22S 

Investment Transaction Detail 
Trade date Security description Realized gain/loss 
59-ttledate Asset ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 



`7, -77 7, 77", 17 7, 7, 777 -'7' 7, ,Aacount'nurnbdF P6 ul -BATTERY'-SL RUM 'i Ni~me *FREEDOM FO Ac o n 
1 jAN'04 -'31, DEC'04~ , 

Page 172 of 22G 
+ Investment Transaction Detail 

Equities 

1 
5 Mar 04 TORO CO COM - 400000 23,542 .04 000 18,313 .56 5,22848 0.00 5,22848 

18 Mar 04 CUSIP. 891092108 
Settled WEEDEN AND & CO / 12 00 58.887400 

OTHER CHARGES. 92 

24 May 04 TORO CO COM 300.000 17,400 .76 000 8,459.05 8,941 .71 000 8,941.71 

27 May 04 CUSIP. 891092108 
Settled LA BRANCHE FINANCIAL #2 / 9.00 58.033900 

OTHER CHARGES .41 

25 Oct 04 TORO CO COM - 350000 22,86878 .000 23,449 .62 - 58084 0.00 - 580.84 

28 Oct 04 CUSIP. 891092108 
Settled STEPHEN M FERRETTI INC / 10.50 65.370900 

OTHER CHARGES, 54 

3 Nov 04 TORO CO COM 1,050000 71,608 .95 000 60.44784 11,161 .11 0.00 11,161 .11 

8 Nov 04 CUSIP. 891092108 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 68230600 

3150 
OTHER CHARGES. 168 

9 Nov 04 TORO CO COM 1,100000 76,31401 .000 30,79084 45,52317 000 45,523 .17 

15 Nov 04 CUSIP 891092108 
Settled BNY ESI SECURITIES CO. / 22 .00 69398000 

OTHER CHARGES: 179 

2 Mar 04 TRIMBLE NAV LTD COM - 900,000 31,22626 000 11,33424 19,892.02 000 19,892 .02 

5 Mar 04 CUSIP: 896239100 
Settled CANTOR FITZGERALD & CO / 27 00 34727200 

OTHER CHARGES: 1 .22 

4 Mar 04 TRIMBLE NAV LTD COM 2,800.000 97,011 17 .000 35,26208 61,749.09 000 61,749 .09 

9 Mar 04 CUSIP: 896239100 
Settled CANTOR FITZGERALD & CO / 84 00 34678200 

OTHER CHARGES 379 

12 Jul 04 TTM TECHNOLOGIES INC COM 6,000.000 55,371 50 000 68,352.60 12,981 .10 0.00 12,981 .10 

15 Jul 04 CUSIP* 87305R109 
Settled PRUDENTIAL EQUITY GROUP / 180.00 9258800 

OTHER CHARGES 1 .30 

29 Apr 04 U S RESTAURANT PPTYS INC REIT - 900000 14,28275 .000 15,580.41 - 1,297.66 0.00 - 1,297.66 

4 May 04 CUSI P. 902971100 
Settled PRUDENTIAL EQUITY GROUP / 22 50 15895100 

OTHER CHARGES: 34 
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30 Apr 04 U S RESTAURANT PPTYS INC REIT 1,400.000 22,172.12 .000 24,01976 1,847.64 0.00 1,847.64 
5 May 04 CUSIP . 902971100 
Settled WEEDEN AND & CO / 35.00 15 .862600 

OTHER CHARGES. 52 

3 May 04 U S RESTAURANT PPTYS INC REIT 1,600.000 25,260.04 .000 26,72082 1,460.78 0.00 1,460.78 

6 May 04 CUSIP: 902971100 
Settled GOLDMAN SACHS & COMPANY / 40 00 15812900 

OTHER CHARGES, .60 

11 May 04 U S RESTAURANT PPTYS INC REIT 2,800.000 42,081 .33 .000 44,572 .66 2,491 .33 000 2,491.33 
14 May 04 CUSIP: 902971100 
Settled LYNCH JONES & RYAN / 140 00 15079400 

OTHER CHARGES: 99 

17 Aug 04 U S RESTAURANT PPTYS INC REIT 3,000.000 46,28261 .000 45,771 .02 511.59 0.00 511 .59 

20 Aug 04 CUSIP* 902971100 
Settled BNY ESI SECURITIES CO. / 90 00 15457900 

OTHER CHARGES 109 

29 Jan 04 UGI CORP NEW COM - 400000 12,837 .39 .000 10,555 .20 2,282.19 000 2,282.19 

3 Feb 04 CUSIP. 902681105 
Settled LIQUIDNET INC / 8 00 32.115000 

OTHER CHARGES 61 

29 Jan 04 UGI CORP NEW COM - 800000 25,496 .64 .000 21,028 .17 4,468.47 0.00 4,468.47 

3 Feb 04 CUSIP 902681105 
Settled BEAR, STEARNS, SECURITIES CORP / 24 00 31 .902300 

OTHER CHARGES. 120 

30 Mar 04 UGI CORP NEW COM - 900000 29,144 .28 .000 23,584 .74 5,559.54 0.00 5,559.54 

2 Apr 04 CUSIP. 902681105 
Settled BEAR, STEARNS, SECURITIES CORP / 27.00 32.413800 

OTHER CHARGES 1.14 

17 May 04 UGI CORP NEW COM - 600000 18,15557 .000 15,723 .16 2.432.41 0.00 2.432 .41 

20 May 04 CUSIP: 902681105 
Settled LIQUIDNET INC / 12 .00 30280000 

OTHER CHARGES 43 

3 Jun 04 UGI CORP NEW COM 3,450000 108,739.04 .000 80,131 .85 28,607.19 0.00 28,607 .19 
8 Jun 04 CUSIP. 902681105 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 31 549300 

103.50 
OTHER CHARGES 2 55 
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23 Mar 04 UNVIL FST PRODS INC COM - 100 .000 2,99528 .000 2,97838 1690 000 16 .90 
26 Mar 04 CUSIP. 913543104 
Settled BEAR, STEARNS, SECURITIES CORP / 3.00 29.984000 

OTHER CHARGES. .12 

24 Mar 04 UNVIL FST PRODS INC COM 100.000 2,95829 000 2,978.38 - 20.09 0.00 - 20.09 
29 Mar 04 CUSIP: 913543104 
Settled BEAR, STEARNS, SECURITIES CORP / 3 00 29614100 

OTHER CHARGES* .12 

25 Mar 04 UNVL FST PRODS INC COM - 100.000 3,001 .99 .000 2,978.38 23 .61 0.00 23 .61 
30 Mar 04 CUSIP, 913543104 
Settled BEAR, STEARNS. SECURITIES CORP / 3 00 30.051100 

OTHER CHARGES. .12 

30 Mar 04 UNVIL FST PRODS INC COM - 100.000 3,051 .04 .000 2,978.38 7266 000 72.66 
2 Apr 04 CUSIP. 913543104 
Settled BEAR, STEARNS, SECURITIES CORP / 3.00 30541600 

OTHER CHARGES* .12 

31 Mar 04 UNVL FST PRODS INC COM - 100.000 3,08035 .000 2,978.38 10197 0.00 101 .97 
5 Apr 04 CUSIP: 913543104 
Settled BEAR, STEARNS. SECURITIES CORP / 3.00 30834800 

OTHER CHARGES. 13 

2 Apr 04 UNVL FST PRODS INC COM - 100.000 3,19301 .000 2,97838 21463 0.00 214.63 
7 Apr 04 CUSIP: 913543104 
Settled BEAR, STEARNS, SECURITIES CORP / 3 00 31 .960900 

OTHER CHARGES. .08 

5 Apr 04 UNVL FST PRODS INC COM - 100.000 3.18446 000 2,978.38 20608 0.00 206.08 
8 Apr 04 CUSIP, 913543104 
Settled BEAR, STEARNS, SECURITIES CORP / 3 00 31876400 

OTHER CHARGES: .08 

6 Apr 04 UNVL FST PRODS INC COM - 100000 3,161 .42 000 2,978.38 18304 0.00 183.04 
12 Apr 04 CUSIP: 913543104 
Settled BEAR, STEARNS, SECURITIES CORP / 3 00 31.645000 

OTHER CHARGES: .08 

12 Apr 04 UNVIL FST PRODS INC COM - 100000 2,91043 000 2,978.38 - 67.95 0.00 - 67.95 
15 Apr 04 CUSIP: 913543104 
Settled BEAR, STEARNS, SECURITIES CORP / 3.00 29.135000 

OTHER CHARGES .07 
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27 Apr 04 UNVL FST PRODS INC COM - 500000 14,387.26 .000 14,891 .90 - 504 .64 0.00 - 504.64 
30 Apr 04 CUSIP, 913543104 
Settled J P. MORGAN SECURITIES INC / 10 00 28.795200 

OTHER CHARGES, 34 

1 
6 Nov 04 UTD CMNTY BKS INC BLAIRSVILLE GA 100000 2,685.93 .000 2,40650 279.43 0.00 279.43 

19 Nov 04 CDT-CAPSTK 
Settled CUSIP 

' 
90984P105 26,870000 

CREDIT SUISSE FIRST BOSTON 
CORPORATION / 1 00 
OTHER CHARGES. .07 

4 Feb 04 UTD DEFENSE INDS INC COM 3,400000 102.85436 .000 103,337.98 - 483.62 0.00 - 483.62 

9 Feb 04 CUSIP- 91018BI04 
Settled WEEDEN AND & CO / 102.00 30.282700 

OTHER CHARGES, 462 

14 Apr 04 UTD ONLINE INC COM 6,950.000 117,200.66 .000 80,181 .13 37,019 .53 0.00 37,019 .53 

19 Apr 04 CUSIP. 911268100 
Settled MORGAN STANLEY & GO INC NEW YORK 16 .883800 

13900 
OTHER CHARGES: 2.76 

15 Sep 04 UTD ONLINE INC COM 4,500000 46,19546 000 82 .488 .92 36,293 .46 0.00 36,293 .46 

20 Sep 04 CUSIP: 911268100 
Settled CANTOR FITZGERALD & GO / 135.00 10295900 

OTHER CHARGES. 109 

5 Oct 04 UTID ONLINE INC COM 1,700000 17,30270 .000 29,231 .35 11,928 .65 000 11,928.65 

8 Oct 04 CUSIP. 911268100 
Settled PRUDENTIAL EQUITY GROUP 51 00 10208300 

OTHER CHARGES: 41 

20 May 04 UTD STATIONERS INC COM - 100.000 3,74543 .000 4,007.76 262.33 0.00 262.33 

25 May 04 CUSIP: 913004107 
Settled PULSE TRADING LLC / 3.00 37.485200 

OTHER CHARGES: 09 

20 May 04 UTID STATIONERS INC COM 100000 3,728.41 .000 4,18484 45643 000 456.43 

25 May 04 CUSIP. 913004107 
Settled LIQUIDNET INC / 2.00 37305000 

OTHER CHARGES: .09 

20 May 04 UTD STATIONERS INC COM - 500000 18,663 .21 .000 20,57004 1 .90683 0.00 1.90683 

25 May 04 CUSIP- 913004107 
Settled INVESTMENT TECHNOLOGY GROUP INC 10 00 37.347300 

OTHER CHARGES: 
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21 May 04 UTD STATIONERS INC COM - 300.000 11,22006 000 12,023 .28 803 .22 0 .00 803.22 
26 May 04 CUSIP 913004107 
Settled PULSE TRADING U-C / 9 00 37.431100 

OTHER CHARGES. 27 

21 May 04 UTD STATIONERS INC COM - 200000 7,461 96 .000 8,01552 553.56 0.00 553.56 

26 May 04 CUSIP- 913004107 
Settled INVESTMENT TECHNOLOGY GROUP INC 4.00 37.330700 

OTHER CHARGES. 18 

24 May 04 UTD STATIONERS INC COM - 400000 15,23804 .000 16,03104 793.00 0.00 793.00 

27 May 04 CUSIP. 913004107 
Settled PULSE TRADING LLC / 12 00 38.126000 

OTHER CHARGES. 36 

21 Jun 04 UTD STATIONERS INC COM 1,500.000 56,25123 .000 58,74499 2,493.76 0.00 2,493.76 

24 Jun 04 CUSIP: 913004107 
Settled BEAR, STEARNS, SECURITIES CORP 45.00 37531700 

OTHER CHARGES: 132 

20 Aug 04 VALMONT INDS INC COM 1,800000 36,41512 .000 37,57158 1,156.46 0.00 1,156.46 

25 Aug 04 CLISIP- 920253101 
Settled LYNCH JONES & RYAN / 90 .00 20.281100 

OTHER CHARGES .86 

8 Mar 04 WA GROUP INTL INC COM NEW - 200000 7,903.63 .000 6,60500 1,298.63 0.00 1,298.63 

11 Mar 04 CUSIP. 938862208 
Settled JEFFERIES & COMPANY / 8 00 39.559700 

OTHER CHARGES. .31 

9 Mar 04 WA GROUP INTL INC COM NEW - 100.000 3,817.66 .000 3,302.50 515.16 0.00 515.16 

12 Mar 04 CUSIP. 938862208 
Settled JEFFERIES & COMPANY / 2.00 38.198100 

OTHER CHARGES .15 

11 Mar 04 WA GROUP INTL INC COM NEW - 500.000 18,057.94 .000 14,809.14 3,248.80 0.00 3,248.80 

16 Mar 04 CUSIP. 938862208 
Settled CANTOR FITZGERALD & CO / 15.00 36.147300 

OTHER CHARGES .71 

12 Mar 04 WA GROUP INTL INC COM NEW - 300000 11,147.17 .000 8,629.98 2,517.19 0.00 2,517.19 

17 Mar 04 CUSIP, 938862208 
Settled CANTOR FITZGERALD & CO / 9.00 37.188700 

OTHER CHARGES .44 
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31 Mar 04 WA GROUP INTL INC COM NEW - 400000 14,637 .94 .000 11,50664 3,131 .30 000 3,131 .30 
5 Apr 04 CUSIP: 938862208 
Settled LEHMAN BROTHERS INC / 12.00 36.626300 

OTHER CHARGES .58 

3 Jun 04 WA GROUP INTL INC COM NEW - 500000 17,484 .59 000 114,254.32 3,230.27 0.00 3,230.27 

8 Jun 04 CUSIP. 938862208 
Settled JEFFERIES & COMPANY / 15 .00 35000000 

OTHER CHARGES: .41 

4 Jun 04 WA GROUP INTL INC COM NEW - 900,000 30,79898 .000 24,405 .76 6,39322 0.00 6,393.22 

9 Jun 04 CUSIP 938862208 
Settled WEEDEN AND & CO / 27 .00 34251900 

OTHER CHARGES. .73 

8 Jun 04 WA GROUP INTL INC COM NEW 500.000 17,54473 000 13,536.30 4,008.43 0.00 4.008 .43 

11 Jun 04 CUSIP. 938862208 
Settled CANTOR FITZGERALD & CO / 15 00 35120300 

OTHER CHARGES. .42 

9 Jun 04 WA GROUP INTL INC COM NEW - 200000 7,04377 .000 5,41452 1 .629.25 0.00 1,629.25 

14 Jun 04 CUSIP. 938862208 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 35.249700 

600 
OTHER CHARGES, .17 

5 Nov 04 WATSCO INC COM - 750000 22,698.21 000 15,366.90 7,33131 0.00 7,331 .31 

10 Nov 04 CUSIP: 942622200 
Settled LIQUIDNET INC / 15 00 30.285000 

OTHER CHARGES- 54 

8 Nov 04 WATSCO INC COM - 100000 2,997.74 000 2,048.92 948.82 000 948.82 

12 Nov 04 CUSIP: 942622200 
Settled BEAR, STEARNS, SECURITIES CORP 3.00 30008200 

OTHER CHARGES, 08 

11 Nov 04 WATSCO INC COM - 150000 4,872.86 000 3,073.38 1,799.48 0.00 1,799.48 

16 Nov 04 CUSIP: 942622200 
Settled PRUDENTIAL EQUITY GROUP / 3 00 32.506500 

OTHER CHARGES .12 

29 Nov 04 WATSCO INC COM 1,300.000 43,938 .45 .000 26,259 .48 17,678.97 0.00 17,678 .97 

2 Dec 04 CUSIP: 942622200 
Settled PULSE TRADING LLC / 39 00 33.829600 

OTHER CHARGES: 1 .03 
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30 Nov 04 WATSCO INC COM - 400000 13,24920 000 - 7,87996 5,36924 0.00 5,369 .24 
3 Doc 04 CUSIP : 942622200 
Settled LYNCH JONES & RYAN / 12.00 33153800 

OTHER CHARGES: 32 

11 May 04 WCI CMNTYS INC COM 5,600.000 118,665.69 000 138,417.58 19,751 .89 0.00 19 .751 .89 

14 May 04 CUSIP. 92923C104 
Settled LYNCH JONES & RYAN / 280.00 21 .240800 

OTHER CHARGES: 2.79 

21 Jun 04 WESCO INTL INC COM - 300000 5,04354 .000 4,349.13 694.41 0.00 694.41 

24 Jun 04 CUSIP: 95082PI05 
Settled JEFFERIES & COMPANY / 9 00 16 .842200 

OTHER CHARGES, .12 

22 Jun 04 WESCO INTL INC COM - 600.000 10,223.64 .000 8,698.26 1,525.38 0.00 1,525.38 

25 Jun 04 CUSIP: 95082P105 
Settled JEFFERIES & COMPANY / 18.00 17.069800 

OTHER CHARGES. 24 

24 Jun 04 WESCO INTL INC COM - 400000 7,226.75 .000 5,798.84 1,427.91 0.00 1,427.91 

29 Jun 04 CUSIP. 95082P105 
Settled LA BRANCH E FINANCIAL #2 / 12 00 18097300 

OTHER CHARGES. .17 

20 May 04 WESTELL TECHNOLOGIES INC CL A - 200.000 1,013.63 .000 1,78300 769.37 0.00 769.37 

25 May 04 CUSIP. 957541105 
Settled KNIGHT SECURITIES L P. / 6.00 5.098300 

OTHER CHARGES 03 

20 May 04 WESTELL TECHNOLOGIES INC CL A - 100000 505.57 000 - 891.50 38593 0.00 385.93 

25 May 04 CUSIP: 957541105 
Settled INVESTMENT TECHNOLOGY GROUP INC 2.00 5.075900 

OTHER CHARGES. .02 

24 May 04 WESTELL TECHNOLOGIES INC CL A - 300000 1,500.35 000 2,674.50 1,174.15 000 1,174.15 

27 May 04 CUSIP- 957541105 
Settled PULSE TRADING LLC / 9 00 5031300 

OTHER CHARGES, 04 

25 May 04 WESTELL TECHNOLOGIES INC CL A - 100000 49935 000 - 891 50 - 392.15 000 392.15 

28 May 04 CUSIP. 957541105 
Settled PULSE TRADING LLC / 3.00 5023700 

OTHER CHARGES 02 
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26 May 04 WESTELL TECHNOLOGIES INC CL A - 100 .000 49704 000 - 891 .50 - 394 .46 0 .00 - 394 .46 
1 Jun 04 CUSIP 957541105 
Settled PULSE TRADING LLC / 3 00 5000600 

OTHER CHARGES. .02 

27 May 04 WESTELL TECHNOLOGIES INC CL A - 500000 2,581.83 .000 4,457.50 1,875.67 0.00 1,875.67 

2 Jun 04 CUSIP. 957541105 
Settled PULSE TRADING LLC / 15 00 5.193800 

OTHER CHARGES. .07 

28 May 04 WESTELL TECHNOLOGIES INC CIL A - 800000 4,41589 000 7,132.00 2,716.11 000 2,716.11 

3 Jun 04 CUSIP: 957541105 
Settled PULSE TRADING LLC / 24 00 5550000 

OTHER CHARGES. 11 

1 Jun 04 WESTELL TECHNOLOGIES INC CIL A - 200.000 1,115.17 .000 1.783 .00 667.83 0 00 667.83 

4 Jun 04 CUSIP. 957541105 
Settled KNIGHT SECURITIES L P. / 6 00 5 606000 

OTHER CHARGES: 03 

2 Jun 04 WESTELL TECHNOLOGIES INC CL A - 200000 1,10879 000 1,776.58 667.79 0.00 667.79 

7 Jun 04 CUSIP: 957541105 
Settled JEFFERIES & COMPANY / 6 00 5574100 

OTHER CHARGES: .03 

3 Jun 04 WESTELL TECHNOLOGIES INC CIL A - 100.000 53480 .000 - 88508 350.28 0.00 35028 

8 Jun 04 CUSIP. 957541105 
Settled KNIGHT SECURITIES L P. / 3.00 5 378200 

OTHER CHARGES. .02 

4 Jun 04 WESTELL TECHNOLOGIES INC CL A - 300000 1,592.21 000 2,65524 1,063.03 0.00 1,063.03 

9 Jun 04 CUSIP: 957541105 
Settled PULSE TRADING LLC / 9.00 5337500 

OTHER CHARGES. 04 

7 Jun 04 WESTELL TECHNOLOGIES INC CL A 1,200000 6,179.97 .000 10,62096 4.440.99 0.00 4,440.99 

10 Jun 04 CUSIP. 957541105 
Settled PULSE TRADING LLC / 36 00 5.180100 

OTHER CHARGES 15 

7 Jun 04 WESTELL TECHNOLOGIES INC CIL A - 200.000 1,021.97 .000 1,770.16 - 748.19 0.00 - 748.19 

10 Jun 04 CUSIP. 957541105 
Settled LIOUIDNET INC / 4.00 5130000 

OTHER CHARGES. 03 
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Equities 

8 Jun 04 WESTELL TECHNOLOGIES INC CL A - 100.000 529 .98 .000 - 885.08 - 355.10 0.00 - 355.10 
11 Jun 04 CUSIP: 957541105 
Settled LIQUIDNET INC / 2 00 5.320000 

OTHER CHARGES .02 

8 Jun 04 WESTELL TECHNOLOGIES INC CL A - 800000 4,168.06 .000 7,08064 2,912.58 0.00 2,912.58 

11 Jun 04 CUSIP: 957541105 
Settled PULSE TRADING LLC / 24 00 5240200 

OTHER CHARGES. .10 

1 
4 Jun 04 WESTELL TECHNOLOGIES INC CL A 6,200.000 30,90688 .000 52,452.37 21,545 .49 0.00 21,545 .49 

17 Jun 04 CUSIP: 957541105 
Settled LYNCH JONES & RYAN / 310 00 5035100 

OTHER CHARGES. 74 

3 Jun 04 WHITING PETE CORP NEW COM STK 3.200.000 76.667 .00 .000 76,070.08 596.92 0.00 596.92 

8 Jun 04 CUSIP. 966387102 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 23989000 

96.00 
OTHER CHARGES- 1 .80 

20 Dec 04 WOLVERINE TUBE INC COM 5,800000 66,524 .43 .000 65,299.56 1,224.87 0.00 1,224.87 

23 Dec 04 CUSIP: 978093102 
Settled LYNCH JONES & RYAN / 174 00 11 .500000 

OTHER CHARGES. 1 .57 

16 Nov 04 WOLVERINE WORLD WIDE INC COM - 700.000 21,628 .16 .000 17,769.43 3,858.73 000 3,858.73 

19 Nov 04 CUSIP. 978097103 
Settled JEFFERIES & COMPANY / 14 .00 30918100 

OTHER CHARGES. 51 

9 Jun 04 YANKEE CANDLE CO COM ISIN US9847571042 2,900.000 86,32749 .000 81,291 .92 5,03557 0.00 5,035.57 

14 Jun 04 CUSIP, 984757104 
Settled BNY ESI SECURITIES CO / 87 .00 29798800 

OTHER CHARGES. 203 

1 Jun 04 YORK INTL CORP NEW COM - 300000 11,066 .74 .000 11,608.35 541 .61 000 541 .61 

4 Jun 04 CUSIP: 986670107 
Settled J P. MORGAN SECURITIES INC / 9 00 36.920000 

OTHER CHARGES- .26 

1 Jun 04 YORK INTL CORP NEW COM - 200.000 7,443.76 .000 7,738.90 295.14 0.00 295.14 

4 Jun 04 CUSIP. 986670107 
Settled INVESTMENT TECHNOLOGY GROUP INC 4 00 37.239700 

OTHER CHARGES, .18 
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2 Jun 04 YORK INTL CORP NEW COM 100000 3,71591 000 3,869.45 15354 0 .00 153.54 
7 Jun 04 CUSIP: 986670107 
Settled LIQUIDNET ING / 2.00 37.180000 

OTHER CHARGES. 09 

2 Jun 04 YORK INTL CORP NEW COM - 500000 18,617 .86 000 19,347 .25 729.39 0.00 729.39 

7 Jun 04 CUSIP: 986670107 
Settled J,P 

. 
MORGAN SECURITIES ING / 15 00 37,266600 

OTHER CHARGES. 44 

3 Jun 04 YORK INTL CORP NEW COM 3,400.000 125,034.11 .000 118,362.75 6,671.36 0.00 6.671 .36 

8 Jun 04 CUSIP: 986670107 
Settled J.P. MORGAN SECURITIES INC / 102.00 36805600 

OTHER CHARGES: 293 

25 Oct 04 1 ST REP BK SAN FRAN CAL COM - 500.000 23,676 .44 000 23,165 .40 511.04 0.00 511 .04 

28 Oct 04 CUSIP. 336158100 
Settled BROADCORT CAPITAL CORP 5 00 47.364000 

OTHER CHARGES .56 

Total United States - USID 21,431,807.45 .000 - 19,124,320 .67 2,307,486.78 0.00 2,307,486.78 

Total common stock 22,182,090 .12 .000 - 19,736,635 .29 2,445,454.83 0.00 2,445,454.83 

Total equities 22,182,090.12 .000 - 19,736,635.29 2,445,454.83 0.00 2,445,454.83 

Total sales 1,056,463.33 22,182,090.12 .000 - 19,736,635.29 2,445,454.83 0.00 2,445,454.83 
... . . .. . . . . I I I I 

... . . . . . . . 2 . . . . . . . . . . Total fransictidns 49 'D09 : :'%: g,'07Y,230.32~,""l' .~i :," :2,44 ',Z 
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Equities 

Common stock 

29 Dec 4 United States Cash pending EXPRESSJET HLDGS INC COM 60000 7.65894 0.00 7,658.94 
3 Jan 5 Shares not delivered CUSIP. 30218UI08 7,658.94 0.00 7.658 .94 

7,658.94 0.00 7,658.94 

29 Dec 4 United States Cash pending GIANT INDS INC COM 10000 2,715.13 0.00 2,715.13 
3 Jan 5 Shares not delivered CUSIP: 374508109 2,715.13 000 2,71513 

2,715.13 0.00 2,715.13 

30 Dec 4 United States Cash pending EXPRESSJET HLDGS INC COM 
4 Jan 5 Shares not delivered CUSIP. 3021SU108 

- 1,15000 14,785.20 0.00 14 .785 .20 
14.78520 0.00 14,785 .20 
14,785.20 0.00 14,785 .20 

30 Dec 4 United States Cash pending GIANT INDS INC COM 100.00 2,712.25 0.00 2,712.25 
4 Jan 5 Shares not delivered CUSIP 374508109 2,712.25 0.00 2,712.25 

2.71225 0.00 2,712.25 

Total common stock 27,871 .52 0.00 27,871 .52 
27,871 .52 0.00 27,871 .52 
27,871 .52 0.00 27,871 .52 

Total equities 27,871 .52 0.00 27,871 .52 
27,871 .52 0.00 27,871 .52 
27,871 .52 0.00 27,871 .52 

Total UNITED STATES DOLLARS 27,871.52 0.00 27,871 .S2 
27,871.52 0.00 27,871 .52 
27,871.52 0.00 27,871 .52 

Total sales N/A WA N/A 
27,871 .52 0.00 27,871 .52 
27,871 .52 0.00 27,871 .52 
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UNITED STATES DOLLARS 



Expense 
Cash and cash equivalents 
Currency 000 000 120,357.29 000 000 0.00 120,357.29 

Total cash and cash equivalents 0.00 0.00 120,357.29 0.00 0.00 0.00 120,357.29 

Total expense 0.00 0.00 120,357.29 0.00 0.00 0.00 120,357.29 

Not Income N expenses 4 ia,403M 9 . . . . . . . -~m 20 1 072.43,1 00 
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Receivables Receivables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount received last period this period received Earned Income 

Income 

Equities 

Capital change adjustments to income 000 000 - 1,025 .21 000 000 0.00 - 1,02521 

Common stock 8,70486 11,177.54 107,14498 0.00 0 .00 0 .00 109,617 .66 

Total equities 8,704.86 11,177 .54 106,119.77 0 .00 0.00 0.00 108,592.45 

Cash and cash equivalents 

Short term investment funds 11565 2,225.73 1,68233 000 000 0.00 3,792.41 

Total cash and cash equivalents 115.65 2,225.73 1,682.33 0.00 0.00 0.00 3,792.41 

Total Income 8,820.Sl 13,403 .27 107,802.10 0.00 0.00 0.00 112,384.86 

Payables Payables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount paid last period this period received Expenses recognized 
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Description Rate 
Asset ID/Dates Shares./PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 
Capital change adjustments to Income 

United States - USD 
###REORG/FBR AST INVT CORP STK MERGER 5.0000 1335 000 0.00 13 35 Recerved this period 

FRIEDMAN BILLINGS GROUP #2002300 3/31/ 0000 
CUSIP: 30241 E303 Ex date: 03 FEB 03 / Pay date, 05 FEB 04 

###REORG/FBR AST INVT CORP STK MERGER 50000 59 .67 0.00 0.00 59 .67 Received this period 

FRIEDMAN BILLINGS GROUP #2002300 3/31/ 0000 
CUSIP: 3024112303 Ex date, 03 FEB 03 / Pay date . 05 FEB 04 

#REORG/CHELSEA PPTY CASH & STK MERGER 2.4000 53 .06 000 0.00 53 .06 Received this period 
TOSIMON PPTY GROUP #2825298 EF 10/14/04 0000 
CUSIP. 163421 100 Ex date . 14 OCT 03 / Pay date : 09 JAN 04 

#REORG/CHELSEA PPTY CASH & STK MERGER 2.4000 81 .49 0.00 0.00 81 .49 Received this period 
TOSIMON PPTY GROUP #2825298 EF 10/14/04 0000 
CUSIP. 163421100 Ex date . 31 DEC 03 / Pay date- 09 JAN 04 

#REORG/CHELSEA PPTY CASH & STK MERGER 2.4000 246.38 000 0.00 246.38 Received this period 

TOSIMON PPTY GROUP #2825298 EF 10/14/04 0.000 
CUSIP. 163421 100 Ex date. 14 JUL 03 / Pay date . 09 JAN 04 

MACERICH CO COM 2.6000 23 .16 0.00 0.00 23.16 Received this period 
0000 

CUSIP: 554382101 Ex date: 10 JUN 03 / Pay date: 29 JAN 04 

MACERICH CO COM 2.6000 2502 0.00 0.00 25 .02 Received this period 
0000 

CUSIP 554382101 Ex date, 10 SEP 03 / Pay date* 29 JAN 04 

MACERICH CO COM 26000 2316 000 0.00 23.16 Received this period 
0000 

CUSI P, 554382101 Ex date: 07 MAR 03 / Pay date: 29 JAN 04 

MACERICH CO COM 26000 26 .78 0.00 000 26.78 Received this period 
0.000 

CUSIP 554382101 Ex date 09 DEC 03 / Pay date . 29 JAN 04 

SL GREEN RLTY CORP COM STK 21600 11261 0.00 0.00 112.61 Received this period 
0000 

CUSIP, 7844OX101 Ex date 15 APR 03 / Pay date : 21 JAN 04 

SL GREEN RLTY CORP COM STK 21600 2898 0.00 0.00 28.98 Received this period 
0.000 

CUSIP: 7844OX101 Ex date, 15 APR 03 / Pay date . 21 JAN 04 
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Description Rate 
Asset ID/Dates SharesVPAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

SL GREEN RLTY CORP COM STK 2.1600 11261 0.00 0 .00 112.61 Received this period 
0.000 

CUSIP. 7844OX101 Ex date . 15 JUL 03 / Pay date, 21 JAN 04 

SL GREEN RLTY CORP COM STK 2.1600 28 .98 000 000 28.98 Received this period 
0000 

CUSI P, 7844OX1 01 Ex date 15 JUL 03 / Pay date- 21 JAN 04 

SL GREEN RLTY CORP COM STK 2.1600 73 .44 0.00 0 .00 73 44 Received this period 
0.000 

CUSIP, 78440X101 Ex date . 15 OCT 03 / Pay date. 21 JAN 04 

SL GREEN RLTY CORP COM STK 21600 18 .90 000 0 .00 18 .90 Received this period 
0.000 

CUSIP : 7844OX101 Ex date : 15 OCT 03 / Pay date: 21 JAN 04 

THORNBURG MTG INC COM .0000 49 .60 0.00 000 49 .60 Received this period 
0000 

CUSIP . 885218107 Ex date : 18 AUG 03 / Pay date 11 FEB 04 

U S RESTAURANT PPTYS INC REIT 1 .3200 24 .01 0.00 0 .00 24 .01 Received this period 
0.000 

CUSIP . 902971100 Ex date . 15 DEC 03 / Pay date . 29 JAN 04 

U S RESTAURANT PPTYS INC REIT 1 .3200 24 .01 0.00 000 24 01 Received this period 
0.000 

CUSIP* 902971100 Ex date . 14 NOV 03 / Pay date . 29 JAN 04 

Total capital change adjustments to Income 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

1,025 .21 0.00 0.00 1,025 .21 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 000 0.00 Income sold this period 

1,025 .21 0.00 (J .uu 1,025 .21 Lamed income 

Common stock 

British Virgin Islands - USD 
NAM TAI ELECTRS INC COM PAR $0.01 0500 86.00 0.00 000 86.00 Receivable last period 

1.720 .000 
CUSIP: 629865205 Ex date : 29 DEC 03 / Pay date : 21 JAN 04 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
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NAM TAI ELECTRS INC COM PAR $0 01 0500 86 .00 0.00 0 .00 86 00 Received this period 
1,720000 

CUSIP* 629865205 Ex date. 29 DEC 03 / Pay date 21 JAN 04 

Canada - USD 
AGRIUM INC COM '0550 181 .50 000 0.00 181 .50 Receivable last period 

3,300000 
CUSIP* 008916108 Ex date . 10 DEC 03 / Pay date* 15 JAN 04 

AGRIUM INC COM .0550 181 .50 0 .00 27 .22 164 .28 Received this period 
3,300000 

CUSIP. 008916108 Ex date . 10 DEC 03 / Pay date . 15 JAN 04 

Puerto Rico - USD 
ORIENTAL FINL GROUP INC COM COM .1540 308.00 000 0.00 308 00 Receivable last period 

2,000000 
CUSIP 68618W100 Ex date . 26 DEC 03 / Pay date: 15 JAN 04 

W HLDG CO INC COM 0151 130.61 000 000 130 61 Receivable last period 
8,650000 

CUSIP . 929251106 Ex date : 29 DEC 03 / Pay date 15 JAN 04 

W HLDG CO INC COM .0183 12372 0.00 0 .00 123.72 Receivable this period 
6,750 .000 

CUSIP : 929251106 Ex date . 29 DEC G4 / Pay date: 18 JAN 05 

ORIENTAL FINL GROUP INC COM COM .1540 30800 000 0 .00 308 .00 Received this period 
2,000 .000 

CUSIP. 68618W100 Ex date, 26 DEC 03 / Pay date : 16 JAN 04 

R&G FINL CORP CL 8 .0943 64609 000 6461 581 .48 Received this period 
6,850000 

CUSIP 749136107 Ex date. 16 JUN 04 Pay date . 24 JUN 04 

P&G FINL CORP CL B .0878 75026 0 .00 75.02 675 .24 Received this period 
8,550.000 

CUSIP : 749136107 Ex date . 17 MAR 04 Pay date 25 MAR 04 

R&G FINL CORP CL B .1090 220.73 0 .00 0 .00 220.73 Received this period 
2,250000 

CUSIP 749136107 Ex date : 15 DEC G4 Pay date 23 DEC 04 

R&G FINL CORP CL 8 .1014 228.15 0.00 2281 205 34 Received this period 
2,250,000 

CUSIP 749136107 Ex date . 22 SEP G4 Pay date 30 SEP 04 
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W HLDG CO INC COM .0183 158 .55 000 0.00 158.55 Received this period 
8,650 .000 

CUSIP : 929251106 Ex date : 27 AUG 04 1 Pay date . 15 SEP G4 

W HLDG CO INC COM .0183 158 .55 000 0.00 158.55 Received this period 
8,650 .000 

CUSIP' 929251106 Ex date : 29 MAR 04 / Pay date. 15 APR 04 

W HLDG CO INC COM .0183 15855 0.00 0.00 158.55 Received this period 
8,650000 

CUSIP : 929251106 Ex date . 28 JUL 04 Pay date: 16 AUG 04 

W HLDG CO INC COM 0183 152 .14 000 000 152 .14 Received this period 
8 .300 .000 

CUSIP : 929251106 Ex date 26 NOV 04 Pay date : 15 DEC 04 

W HLDG CO INC COM .0151 130 .62 000 000 130 .62 Received this period 
8,650000 

CUSIP . 929251106 Ex date 29 DEC 03 Pay date. 15 JAN 04 

W HLDG CO INC COM 0183 15855 0 .00 000 158 .55 Received this period 
8,650 .000 

CUSIP 929251106 Ex date . 28 JAN 04 Pay date* 18 FEB 04 

W HLDG CO INC COM .0183 158 .55 0 .00 0 .00 158 .55 Received this period 
8,650000 

CUSIP : 929251106 Ex date : 28 APR 04 Pay date. 17 MAY 04 

W HLDG CO INC COM .0183 152 .14 0 .00 0 .00 152 .14 Received this period 
8,300 .000 

CUSIP . 929251106 Ex date : 27 OCT 04 Pay date: 15 NOV 04 

W HLDG CO INC COM .0183 153 .97 0 .00 0 .00 153 .97 Received this period 
8,400 .000 

CUSIP' 929251106 Ex date . 28 SEP 04 Pay date . 15 OCT 04 

W HLDG CO INC COM .0183 158.55 0 .00 0 .00 158 .55 Received this period 
8,650.000 

CUSIP 929251106 Ex date : 25 FEB 04 / Pay date : 15 MAR 04 

W HLDG CO INC COM 0183 15855 0 .00 0 .00 158 .55 Received this period 
8,650000 

CUSIP : 929251106 Ex date . 28 JUN 04 / Pay date . 15 JUL 04 

W HLDG CO INC COM 0183 15855 0 .00 0 .00 158.55 Received this period 
8,650.000 

CUSIP. 929251106 Ex date . 26 MAY 04 / Pay date : 15 JUN 04 
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1ST BANCORP P R COM .1200 348.00 0 .00 0.00 348.00 Received this period 
2,900 .000 

CUSIP 318672102 Ex date 13 SEP 04 / Pay date . 30 SEP 04 

1ST BANCORP P R COM .1200 37200 0 .00 0.00 372.00 Received this period 
3,100 .000 

CUSIP 318672102 Ex date . 14 JUN 04 / Pay date . 30 JUN 04 

1ST BANCORP P R COM .1200 33600 0 .00 0.00 336 00 Received this period 
2,800000 

CUSIP- 318672102 Ex date, 13 DEC 04 / Pay date, 31 DEC 04 

1ST BANCORP P R COM .1200 384 .00 0 .00 000 384.00 Received this period 
3,200.000 

CUSIP 318672102 Ex date* 11 MAR 04 Pay date : 30 MAR 04 

United States - USD 
ALBANY INTL CORP NEW CL A 0700 21000 000 0.00 210.00 Receivable last period 

3,000.000 
CUSIP* 012348108 Ex date, 03 DEC 03 Pay date 05 JAN 04 

ANGELICA CORP COM STK 1100 27500 0,00 0 .00 275 00 Receivable last period 
2,500 .000 

CUSIP 034663104 Ex date* 11 DEC 03 Pay date, 01 JAN 04 

BROWN SHOE INC NEW COM 1000 34000 0.00 0 .00 340.00 Receivable last period 
3,400000 

CUSIP* 115736100 Ex date* 17 DEC 03 / Pay date. 02 JAN 04 

CORN PRODS INTL INC COM .1200 300 .00 000 0 .00 300 .00 Receivable last period 
2,500 .000 

CUSIP 219023108 Ex date . 30 DEC 03 / Pay date . 23 JAN 04 

ENTIVINT PPTYS TR COM SH BEN INT .5000 1 .800 .00 000 000 1,800 00 Receivable last period 
3,600000 

CUSIP 2938OT105 Ex date : 29 DEC 03 / Pay date, 15 JAN 04 

FREMONT GEN CORP COM 0500 155 .00 0 .00 0.00 155 .00 Receivable last period 
3,100.000 

CUSIP . 357288109 Ex date 29 DEC 03 / Pay date . 30 JAN 04 

IBERIABANK CORP COM .2400 48 .00 0 .00 0.00 48.00 Receivable last period 
200000 

CUSIP . 450828108 Ex date : 29 DEC 03 / Pay date : 21 JAN 04 
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THORNBURG MTG INC COM .6400 2,304.00 0.00 0 .00 2,304.00 Receivable last period 
3,600 .000 

CUSIP. 885218107 Ex date . 29 DEC 03 / Pay date : 23 JAN 04 

TORO CO COM .0600 132.00 0.00 000 132.00 Receivable last period 
2,200 .000 

CUSIP . 891092108 Ex date. 16 DEC 03 / Pay date : 12 JAN 04 

U S RESTAURANT PPTYS INC REIT .1100 682 .00 0.00 0.00 682.00 Receivable last period 
6,200000 

CUSIP 902971100 Ex date, 30 DEC 03 / Pay date : 15 JAN 04 

UGI CORP NEW COM .2850 1,752 .75 0 .00 0.00 1,752.75 Receivable last period 
6 .150.000 

CUSIP 902681105 Ex date . 25 NOV 03 / Pay date : 01 JAN 04 

AARON RENTS INC CL B 0130 57 .20 0 .00 0 .00 57 .20 Receivable this period 
4,400000 

CUSIP. 002535201 Ex date 29 NOV 04 / Pay date 03 JAN 05 

AMERN EAGLE OUTFITTERS INC NEW COM .0600 26400 0 .00 0 .00 264 .00 Receivable this period 
4,400 .000 

CUSIP: 02553E106 Ex date : 21 DEC 04 / Pay date, 07 JAN 05 

BALDOR ELEC CO COM .1500 510.00 0 .00 000 510 .00 Receivable this period 
3,400000 

CUSIP . 057741100 Ex date, 10 DEC 04 / Pay date : 04 JAN 05 

BIOMED RLTY TR INC COM COM 2700 81000 000 0 .00 810 .00 Receivable this period 
3,000000 

CUSIP . 090631-1107 Ex date 29 DEC 04 / Pay date : 14 JAN 05 

BRIGGS & STRATTON CORP CAP .1700 348.50 0.00 000 348 50 Receivable this period 
2,050000 

CUSIP . 109043109 Ex dale . 29 NOV 04 / Pay date . 03 JAN 05 

CASCADE CORP COM .1200 46200 000 0.00 462 .00 Receivable this period 
3,850,000 

CUSIP 147195101 Ex date : 29 DEC 04 / Pay date . 14 JAN 05 

ESSEX PPTY TR REIT .7900 1,580 .00 000 0.00 1,580.00 Receivable this period 
2,000.000 

CUSIP . 297178105 Ex date . 29 DEC 04 / Pay date* 15 JAN 05 

FREMONT GEN CORP COM .0700 21 .00 0.00 0.00 21 00 Receivable this period 
300000 

CUSIP: 357288109 Ex date. 29 DEC 04 / Pay date : 31 JAN 05 
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GA GULF CORP COM PAR $0 01 .0800 9600 000 0.00 96 00 Receivable this period 
1,200000 

CUSIP. 373200203 Ex date . 16 DEC 04 / Pay date 12 JAN 05 

GIBRALTAR INDS INC COM .0500 11000 0.00 000 110.00 Receivable this period 
2,200.000 

CUSIP. 374689107 Ex date : 30 DEC 04 / Pay date, 10 JAN 05 

HANMI ANIL CORP COM .1000 8500 0.00 0.00 85.00 Receivable this period 
850.000 

CUSIP 410495105 Ex date 30 DEC 04 / Pay date, 17 JAN 05 

M / I HOMES INC .0250 88.75 0.00 0.00 88.75 Receivable this period 
3,550,000 

CUSIP 55305BI01 Ex date . 30 DEC 04 / Pay date 20 JAN 05 

MTS SYS CORP COM .0800 376.00 000 000 376.00 Receivable this period 
4,700000 

CUSIP. 553777103 Ex date, 14 DEC 04 / Pay date: 03 JAN 05 

NATIONWIDE FINL SVCS INC CL A COM 1800 43200 0.00 0.00 432 00 Receivable this period 
2,400.000 

CUSIP 638612101 Ex date . 30 DEC 04 / Pay date 17 JAN 05 

NATIL FINL PARTNERS CORP COM .1200 360.00 000 000 360.00 Receivable this period 
3,000.000 

CUSIP* 63607P208 Ex date . 15 DEC 04 / Pay date : 07 JAN 05 

REDWOOD TR INC COM 6700 1,239.50 0.00 0.00 1,239.50 Receivable this period 
1,850.000 

CUSIP 758075402 Ex date . 29 DEC 04 / Pay date, 21 JAN 05 

RELIANCE STL & ALUM CO COM .0700 259.00 000 000 259 00 Receivable this period 
3,700000 

CUSIP. 759509102 Ex date . 08 DEC 04 / Pay date : 07 JAN 05 

RUDDICK CORP COM .1100 583.00 000 0.00 583.00 Receivable this period 
5,300.000 

CUSIP* 781258108 Ex date : 08 DEC 04 / Pay date . 01 JAN 05 

UTD CMNTY BKS INC BLAIRSVILLE GA .0600 234.00 000 000 234 00 Receivable this period 
CDT-CAPSTK 3,900.000 
CUSIP, 90984PIOS Ex date : 13 DEC 04 Pay date : 03 JAN 05 

VENTAS INC COM .3250 2,27500 0.00 0.00 2,275.00 Receivable this period 
7,000000 

CUSIP. 92276FI00 Ex date . 30 DEC 04 Pay date. 13 JAN 05 
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WOLVERINE WORLD WIDE INC COM .0975 86287 000 0 .00 862 .87 Receivable this period 
8,850000 

CUSIP . 978097103 Ex date . 30 DEC 04 / Pay date. 01 FEB 05 

#REORG/BELDEN INC STOCK MERGER TO 0500 5500 000 0 .00 55.00 Received this period 
BELDENCDT NC SEC#2008274 EFF 7/16104 1 .100.000 
CUSIP : 077459105 Ex date, 28 MAY 04 / Pay date. 02 JUL 04 11 

#REORG/CHELSEA PPTY CASH & STK MERGER .6000 420.00 0 .00 0 .00 420 .00 Received this period 
TOSIMON PPTY GROUP #2825298 EF 10/14/04 700000 
CUSIP. 163421 100 Ex date. 29 MAR 04 / Pay date, 12 APR 04 

#REORG/NEW CENTURY FINL PLAN OF REORG .1600 552.00 0 .00 0 .00 552 .00 Received this period 
TONEW CENTURY FINL SEC#2007994 EFF 3,450000 
10/1/04 
CUSIP. 64352D101 Ex date: 13 JAN 04 / Pay date* 30 JAN 04 

#REORG/NEW CENTURY FINL PLAN OF REORG 2300 793.50 0 .00 0 .00 793 .50 Received this period 
TONEW CENTURY FINL SEC#2007994 EFF 3,450.000 
10/1/04 
CUSIP 64352D101 Ex date. 22 SEP 04 / Pay date. 29 OCT 04 

#REORG/NEW CENTURY FINL PLAN OF REORG .2000 690.00 0 .00 0 .00 690 .00 Received this period 
TONEW CENTURY FINL SEC#2007994 EFF 3,450000 
10/1/04 
CUSIP. 64352D101 Ex date 13 APR 04 / Pay date, 30 APR 04 

#REORG/NEW CENTURY FINL PLAN OF REORG .2000 69000 000 0 .00 690 .00 Received this period 
TONEW CENTURY FINL SEC#2007994 EFF 3,450.000 
10/1/04 
CUSIP- 64352D101 Ex date . 13 JUL 04 Pay date . 30 JUL 04 

AARON RENTS INC CL B 0130 57.20 0 .00 0 .00 57 20 Received this period 
4,400000 

CUSIP: 002535201 Ex date, 30 AUG 0.4 Pay date: 01 OCT 04 

ACUITY BRANDS INC COM .1500 96000 0 .00 0 .00 960 .00 Received this period 
6,400000 

CUSIP. 00508Y102 Ex date : 13 JAN 04 Pay date. 02 FEB 04 

ACUITY BRANDS INC COM .1500 960.00 0 .00 000 960 .00 Received this period 
6,400000 

CUSIP. 00508Y102 Ex date- 14 APR 04 Pay date. 03 MAY 04 

ACUITY BRANDS INC COM .1500 69750 000 000 697 .50 Received this penod 
4,650.000 

CUSIP: 00508YI02 Ex date : 14 OCT 04 Pay date. 01 NOV 0.4 
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ACUITY BRANDS INC COM .1500 84000 000 000 840 .00 Received this period 
5,600 .000 

CUSIP 00508YI02 Ex date, 15 JUL 04 / Pay date . 02 AUG 04 

ADVO INC COM .1100 39600 000 000 396 .00 Received this period 
3,600000 

CUSIP 007585102 Ex date : 21 JAN 04 / Pay date 06 FEB 04 

ALBANY INTL CORP NEW CL A .0700 147.00 000 0.00 147 .00 Received this period 
2,100000 

CUSIP 012348108 Ex date . 04 MAR 04 / Pay date, 05 APR 04 

ALBANY INTL CORP NEW CL A .0700 210.00 0.00 0.00 210.00 Received this period 
3,000 .000 

CUSIP. 012348108 Ex date 03 DEC 03 / Pay date, 05 JAN 04 

AMERN EAGLE OUTFITTERS INC NEW COM 0600 18600 000 0.00 186.00 Received this period 
3,100 .000 

CUSIP: 02553EI06 Ex date, 22 SEP 04 / Pay date : 08 OCT 04 

ANGELICA CORP COM STK .1100 275 .00 000 0.00 275.00 Received this period 
2,500 .000 

CUSIP. 034663104 Ex date 11 DEC 03 / Pay date . 02 JAN 04 

APTARGROUP INC COM .0700 133 .00 0.00 0.00 133.00 Received this period 
1,900 .000 

CUSIP. 038336103 Ex data* 02 FEB 04 / Pay date : 26 FEB 04 

APTARGROUP INC COM .0700 133 .00 0.00 0.00 133.00 Received this period 
1,900 .000 

CUSIP 038336103 Ex dale : 28 APR 04 / Pay date : 21 MAY 04 

AR BEST CORP DEL COM .1200 24000 0.00 0 .00 240.00 Received this period 
2,000000 

CUSIP: 040790107 Ex date : 01 NOV 04 / Pay date: 17 NOV 04 

ARBOR RLTY TR INC COM .4300 90300 0.00 0 .00 903 .00 Received this period 
2 .100000 

CUSIP . 038923108 Ex date- 13 OCT 04 / Pay date- 29 OCT 04 

AVISTA CORP COM ISIN # US05379BI070 .1250 47500 000 0.00 475 00 Received this period 
3,800.000 

CUSIP . 05379BI07 Ex date . 17 FEB 04 / Pay date : 15 MAR 04 

BEAZER HOMES USA INC COM .1000 110 .00 0 .00 0 .00 110 .00 Received this period 
1,100.000 

CUSIP : 075560105 Ex date 08 SEP 04 / Pay date : 22 SEP 04 
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BEAZER HOMES USA INC COM .1000 150.00 000 0.00 150.00 Received this period 
1,500000 

CUSIP: 075560105 Ex date . 08 DEC 04 Pay dale: 22 DEC 04 

BEL FUSE INC CL 8 .0500 75 .00 000 0.00 75 .00 Received this penod 
1,500.000 

CUSIP. 077347300 Ex date 13 OCT 04 Pay date . 02 NOV 04 

BIOMED RLTY TR INC COM COM .1497 464.07 0.00 0.00 464 07 Received this period 
3,100000 

CUSIP. 09063HI07 Ex date . 28 SEP 04 / Pay date . 15 OCT 04 

BK HAW CORP COM .3300 594.00 0.00 000 594 00 Received this period 
1,800000 

CUSIP. 062540109 Ex date . 24 NOV 04 / Pay date . 14 DEC 04 

BK HAW CORP COM 3000 54000 0.00 0.00 540 00 Received this period 
1,800.000 

CUSIP* 062540109 Ex date : 20 MAY 04 / Pay date 14 JUN 04 

BK HAW CORP COM .3000 540.00 0.00 0.00 540.00 Received this period 
1,800.000 

CUSIP 062540109 Ex date : 26 AUG 04 / Pay date : 15 SEP 04 

BK HAW CORP COM 3000 690.00 0.00 000 690.00 Received this period 
2,300.000 

CUSIP : 062540109 Ex date . 26 FEB 04 / Pay date 12 MAR 04 

BOWNE & CO INC COM .0550 214.50 0.00 0.00 214.50 Received this period 
3,900.000 

CUSIP : 103043105 Ex date- 04 NOV 04 / Pay date* 22 NOV 04 

BOWNE & CO INC COM .0550 214.50 000 0.00 214.50 Received this period 
3,900.000 

CUSIP 103043105 Ex date: 05 AUG 04 / Pay date* 23 AUG 04 

BRANDYWINE FILTY TR SH BEN INT NEW REIT .4400 528.00 0.00 0.00 528.00 Received this period 
1,200.000 

CUSIP: 105368203 Ex date : 02 APR 04 Pay date, 15 APR 04 

BRIGGS & STRATTON CORP CAP 3300 396.00 000 0.00 396.00 Received this period 
1,200.000 

CUSIP: 109043109 Ex date : 27 MAY 04 Pay date, 25 JUN 04 

BRIGGS & STRATTON CORP CAP .3400 408.00 0.00 0.00 408.00 Received this period 
1,200.000 

CUSIP, 109043109 Ex date . 23 AUG 04 Pay date. 01 OCT 04 
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BRINKS CO COM STK .0250 100.00 0.00 0.00 100 00 Received this period 

4,000000 
CUSIP. 109696104 Ex date* 12 AUG 04 / Pay date* 01 SEP 04 

BRINKS CO COM STK 0250 10000 000 0.00 100.00 Received this period 
4,000000 

CUSIP. 109696104 Ex date : 12 NOV 04 / Pay date, 01 DEC 04 

BROWN SHOE INC NEW COM .1000 34000 0.00 0.00 340.00 Received this period 
3,400000 

CUSIP, 115736100 Ex date. 17 DEC 03 / Pay date . 02 JAN 04 

CABOT OIL & GAS CORP COM 0400 12000 0.00 000 120.00 Received this period 
3,000.000 

CUSIP 127097103 Ex date 04 FEB 04 / Pay date : 20 FEB 04 

CAP AUTOMOTIVE REIT COM SHS SHS .4165 1,457.75 000 0.00 1,457.75 Received this period 
0.000 

CUSIP 139733109 Ex date- 05 FEB 04 Pay date 19 FEB 04 

CAPITOL BANCORP LTD COM .1700 374.00 0.00 0.00 374.00 Received this period 
2,200.000 

CUSIP. 11405613105 Ex date 04 NOV 04 Pay date . 01 DEC 04 

CARBO CERAMICS INC COM .1200 18000 0.00 000 180.00 Received this period 
1,500000 

CUSIP. 140781105 Ex date 28 JUL 04 Pay date 16 AUG 04 

CASCADE CORP COM .1100 165.00 000 0.00 165.00 Received this period 
1,500.000 

CUSIP. 147195101 Ex date . 23 JUN 04 Pay date. 09 JUL 04 

CASH AMER INVTS INC COM .0175 120.93 0.00 0.00 120.93 Received this period 
6.910000 

CUSI P 14754131 00 Ex date 02 FEB 04 Pay date. 18 FEB 04 

CASH AMER INVTS INC COM 0175 56.18 0.00 0.00 56.18 Received this period 
3,210.000 

CUSIP, 14754D100 Ex date- 03 MAY 04 Pay date . 19 MAY 04 

CATHAY GENERAL BANCORP INC COM .0900 310.50 0.00 0.00 310 50 Received this period 
4,400.000 

CUSIP: 149150104 Ex date : 08 OCT 04 / Pay date. 22 OCT 04 

CATHAY GENERAL BANCORP INC COM .0900 8550 0.00 0.00 85 .50 Received this period 
4,400.000 

CUSIP 149150104 Ex date : 08 OCT 04 / Pay date: 22 OCT 04 
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CBL & ASSOC PPTYS INC COM .7250 870.00 0.00 0.00 870 00 Received this period 
1,200000 

CUSIP. 124830100 Ex date. 28 JUN 04 / Pay date : 16 JUL 04 

CBL & ASSOC PPTYS INC COM .6337 1,087.50 0.00 0.00 1,087.50 Received this period 

1,500.000 
CUSIP. 124830100 Ex date, 28 SEP 04 / Pay date, 15 OCT 04 

CHES CORP COM .2200 770.00 0.00 0.00 770 00 Received this period 
3,500.000 

CUSIP: 165159104 Ex date, 06 OCT 04 / Pay date . 15 NOV 04 

CHOICE HOTELS INTL INC COM .2000 540.00 0.00 0.00 540.00 Received this period 
2,700.000 

CUSIP: 169905106 Ex date, 14 JAN 04 Pay date. 26 JAN 04 

CHOICE HOTELS INTL INC COM 2250 57375 0.00 0.00 573.75 Received this period 
2,550-000 

CUSIP. 169905106 Ex date* 06 OCT 04 Pay date, 22 OCT 04 

CHOICE HOTELS INTL INC COM 2000 54000 000 000 540.00 Received this period 
2,700000 

CUSIP: 169905106 Ex date. 07 APR 04 Pay date 26 APR 04 

CHOICE HOTELS INTL INC COM 2000 54000 0.00 000 W.00 Received this period 
2,700000 

CUSIP. 169905106 Ex date: 08 JUL 04 Pay date . 26 JUL 04 

CLAIRES STORES INC 0600 30000 0.00 000 300-00 Received this period 
5,000000 

CUSIP. 179584107 Ex date. 05 MAR 04 Pay date* 19 MAR 04 

CLAIRES STORES INC 0700 392.00 0.00 0.00 392.00 Received this period 
5,600000 

CUSIP 179584107 Ex date 04 JUN 04 Pay date- 18 JUN 04 

CLAIRES STORES INC .0900 319.50 000 000 319.50 Received this period 
3,550000 

CUSIP. 179584107 Ex date, 03 DEC 04 Pay date . 17 DEC 04 

CLAIRES STORES INC .0800 424.00 0.00 000 424.00 Received this period 
5,300.000 

CUSIP 179584107 Ex date . 02 SEP 04 Pay date, 17 SEP 04 

COML CAP BANCORP INC COM .0500 27500 000 0.00 275.00 Received this period 
5,500.000 

CUSIP 20162LI 05 Ex date : 10 NOV 04 Pay date . 29 NOV 04 
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COMPASS MINERALS INTL INC COM .2500 76250 0.00 0.00 762.50 Received this period 
3,050000 

CUSIP: 20451 N1 01 Ex date . 30 AUG 04 / Pay date : 15 SEP 04 

CORN PRODS INTL INC COM .1200 3a4.00 0.00 0.00 384.00 Received this period 
3,200.000 

CUSIP. 219023108 Ex date . 29 MAR 04 / Pay date- 26 APR 04 

CORN PRODS INTL INC COM .1200 30000 000 0.00 300.00 Received this period 
2,500000 

CUSIP. 219023108 Ex date . 30 DEC 03 / Pay date : 23 JAN 04 

CORN PRODS INTL INC COM .1200 48000 0.00 0.00 480.00 Received this period 
4,000.000 

CUSIP: 219023108 Ex date : 28 SEP 04 1 Pay date. 25 OCT 04 

CRANE CO COM .1000 33000 000 0.00 330.00 Received this period 
3,300.000 

CUSIP. 224399105 Ex date 01 JUN 04 / Pay date, 11 JUN 04 

CULLEN / FROST BANKERS INC COM .2400 792.00 000 0.00 792.00 Received this period 
3,300000 

CUSIP. 229899109 Ex date, 26 FEB 04 / Pay date 15 MAR 04 

CY HLDG GO COM .2200 484.00 000 0.00 4a4 00 Received this period 
2,200.000 

CUSIP, 177835105 Ex date. 13 APR 04 / Pay date: 30 APR 04 

CY HLDG CO COM .2000 62000 000 0.00 620.00 Received this period 
3,100.000 

CUSIP: 177835105 Ex date: 13 JAN 04 Pay date . 02 FEB 04 

DELPHI FINL GROUP INC CIL A .0800 21600 000 0.00 216.00 Received this period 
2,700.000 

CUSIP: 247131105 Ex date: 23 FEB 04 Pay date : 10 MAR 04 

DIME CMNTY BANCSHARES INC COM .1400 55300 0.00 0.00 553.00 Received this period 
3,950000 

CUSIP, 253922108 Ex date, 28 APR 04 Pay date: 05 MAY 04 

DIME CIANTY BANCSHARES INC COM .2000 78000 0.00 0.00 780.00 Recelved this period 
3,900.000 

CUSIP. 253922108 Ex date 28 JAN 04 Pay date . 05 FEB 04 

EAGLE MATILS INC COM 3000 360.00 0.00 000 360.00 Received this period 
1,200.000 

CUSIP: 26969P108 Ex date : 18 JUN 04 Pay date. 20 JUL 04 
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ENDURANCE SPECIALTY HOLDINGS LTD COM .2100 735.00 0 .00 0 .00 735 00 Received this period 
USD1 3,500.000 
CUSIP: G30397106 Ex date 14 JUN 04 / Pay date. 30 JUN 04 

ENDURANCE SPECIALTY HOLDINGS LTD COM 2100 73500 0.00 0.00 735.00 Received this period 
USD1 3,500000 
CUSIP: G30397106 Ex date- 15 DEC 04 / Pay date. 31 DEC 04 

ENDURANCE SPECIALTY HOLDINGS LTD COM .1800 630.00 000 0.00 630.00 Received this period 
LISDI 3,500000 
CUSIP, G30397106 Ex date* 15 MAR 04 / Pay date, 31 MAR 04 

ENDURANCE SPECIALTY HOLDINGS LTD COM .2100 735.00 000 0.00 735.00 Received this period 
USI)i 3,500000 
CUSIP* G30397106 Ex date. 14 SEP 04 / Pay date: 30 SEP 04 

ENERGEN CORP COM .1850 48100 0.00 0.00 481 00 Received this period 
2,600.000 

CUSIP. 29265N108 Ex date* 12 MAY 04 / Pay date . 01 JUN 04 

ENERGEN CORP COM .1925 154.00 000 0.00 164 00 Received this period 
800000 

CUSIP. 29265NI08 Ex date- I I AUG 04 / Pay date . 01 SEP 04 

ENERGEN CORP COM 1850 51800 0.00 0.00 518.00 Received this period 
2,800000 

CUSIP, 29265N108 Ex date, 11 FEB 04 Pay date: 01 MAR 04 

ENERGEN CORP COM .1925 15400 0.00 0.00 154 00 Received this period 
800.000 

CUSIP: 29265N108 Ex date. 10 NOV 04 Pay date, 01 DEC 04 

ENTMNT PPTYS TR COM SH BEN INT 5000 1,12550 0.00 0.00 1,125.50 Received this period 
3,600.000 

CUSIP: 29380T105 Ex date 29 DEC 03 Pay date, 15 JAN 04 

ENTMNT PPTYS TR COM SH BEN INT 5000 67450 0.00 0.00 674 50 Received this period 
3,600000 

CUSIP- 29380T105 Ex date. 29 DEC 03 Pay date 15 JAN 04 

FLAGSTAR BANCORP INC COM 2500 1,72500 0.00 0.00 1,725.00 Received this period 
6,900000 

CUSIP. 337930101 Ex date : 14 JUN 04 Pay date, 30 JUN 04 

FLAGSTAR BANCORP INC COM .2500 1,725.00 000 0.00 1,725.00 Received this period 
6,900.000 

CUSIP. 337930101 Ex date : 11 MAR 04 Pay date: 31 MAR 04 
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FREMONT GEN CORP COM .0500 12590 0.00 0.00 125.90 Received this period 
3,100 .000 

CUSIP . 357288109 Ex date : 29 DEC 03 Pay date: 30 JAN 04 

FREMONT GEN CORP COM .0600 39600 0.00 0.00 396.00 Received this period 
6,600000 

CUSIP 357288109 Ex dale . 28 JUN 04 Pay date. 30 JUL 04 

FREMONT GEN CORP COM .0500 33000 0.00 0 .00 330 .00 Received this period 
6,600 .000 

CUSIP . 357288109 Ex date : 29 MAR 04 Pay date : 30 APR 04 

FREMONT GEN CORP COM .0600 23-4 .00 0.00 0 .00 234 .00 Received this period 
3,900 .000 

CUSIP . 357288109 Ex date : 28 SEP 04 / Pay date: 29 OCT 04 

FREMONT GEN CORP COM .0500 29 .10 0.00 0 .00 29.10 Received this period 
3,100000 

CUSIP . 357288109 Ex date . 29 DEC 03 / Pay date, 30 JAN 04 

GLACIER BANCORP INC NEW COM .2000 42200 0.00 0 .00 422 .00 Received this period 
2,310000 

CUSIP : 37637QI05 Ex date : 09 JAN 04 / Pay date. 22 JAN 04 

GLACIER BANCORP INC NEW COM .2100 443 .10 0.00 0 .00 443 .10 Received this period 
2 .110 .000 

CUSIP . 376370105 Ex date . 08 APR 04 Pay date, 22 APR 04 

GULF IS FABRICATION INC COM .0500 5000 0.00 0 .00 50 .00 Received this period 
1,000000 

CUSIP : 402307102 Ex date : 05 NOV 04 Pay date, 19 NOV 04 

GULF IS FABRICATION INC COM .0500 10000 000 000 100 .00 Received this period 
2,000000 

CUSIP 402307102 Ex date . 06 AUG 04 / Pay date, 20 AUG 04 

HARLAND JOHN H CO COM .1250 35000 0 .00 000 350 00 Received this period 
2,800000 

CUSIP : 412693103 Ex date . 18 AUG 04 / Pay date 31 AUG 04 

HARLAND JOHN H CO COM .1000 35000 0 .00 000 350 .00 Received this period 
3,500000 

CUSIP . 412693103 Ex date : 17 MAY 04 / Pay date . 28 MAY 04 

HARLAND JOHN H CO COM .1000 350.00 000 0 .00 350 00 Received this period 
3,500000 

CUSIP : 412693103 Ex date : 13 FEB 04 / Pay date. 27 FEB 04 
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HARSCO CORP COM 2750 74250 000 0.00 742.50 Received this period 
2,700000 

CUSIP 415864107 Ex date 13 JUL 04 / Pay date . 16 AUG 04 

HARSCO CORP COM 2750 440 .00 0 .00 000 440 .00 Received this period 
1,600000 

CUSIP: 415864107 Ex date, 13 APR 04 / Pay date . 17 MAY 04 

HARSCO CORP COM .2750 742 .50 000 000 742 .50 Received this period 
2.700000 

CUSIP, 415864107 Ex date . 13 OCT 04 / Pay date. 15 NOV 04 

HIGHWOODS PPTYS INC COM .4250 1,190 .00 0 .00 000 1,190 .00 Received this period 
0.000 

CUSIP: 431284108 Ex date : 04 NOV 04 / Pay date . 03 DEC 04 

HUDSON UTD BANCORP COM STK NPV .3300 49500 000 000 495 .00 Received this period 
1,500 .000 

CUSIP- 444165104 Ex date, 11 FEB 04 / Pay date . 01 MAR 04 

HUGHES SUP INC COM 0650 19500 0.00 0.00 195 .00 Received this period 
3.000000 

CUSIP: 444482103 Ex date . 28 OCT 04 / Pay date : 15 NOV 04 

IBERIABANK CORP COM .2400 72 .00 0.00 0.00 72 .00 Received this period 
300 .000 

CUSIP 450828108 Ex date . 29 MAR 04 / Pay date* 14 APR 04 

IBERIABANK CORP COM .2400 4800 0.00 0.00 48 .00 Received this period 
200 .000 

CUSIP. 450828108 Ex date, 29 DEC 03 / Pay date . 21 JAN 04 

IPC HLDGS LTD COM STK USDO 01 2000 440 .00 0.00 0 .00 440.00 Received this period 
2,200 .000 

CUSIP- G4933P101 Ex date* 04 JUN 04 / Pay date. 24 JUN 04 

IPC HLDGS LTD COM STK USDO .01 .2000 640 .00 0.00 0 .00 640.00 Received this period 
3,200 .000 

CUSIP: G4933PI01 Ex date : 05 MAR 04 / Pay date, 25 MAR 04 

IRWIN FINL CORP COM .0800 76 .00 000 000 76 .00 Received this period 
950 .000 

CUSIP 464119106 Ex date : 08 SEP 04 Pay date: 24 SEP 04 

IRWIN FINL CORP COM .0800 368 .00 000 0 .00 368.00 Received this period 
4,600000 

CUSIP. 464119106 Ex date . 10 MAR 04 Pay date, 26 MAR 04 
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IRWIN FINL CORP COM 0800 192.00 000 000 192.00 Received this period 
2,400000 

CUSIP: 464119106 Ex date: 09 JUN 04 / Pay date : 25 JUN 04 

KELLWOOD CO COM .1600 46400 000 000 464 00 Received this period 
2,900000 

CUSIP. 488044108 Ex date . 02 SEP 04 / Pay date : 20 SEP 04 

KELLWOOD CO COM .1600 46400 000 0.00 464.00 Received this period 
2,900000 

CUSIP 488044108 Ex date 09 DEC 04 / Pay date* 24 DEC 04 

KELLWOOD CO COM .1600 33600 000 000 336.00 Received this period 
2,100000 

CUSIP. 488044108 Ex date . 11 MAR 04 / Pay date . 26 MAR 04 

KELLWOOD CO COM .1600 41600 0.00 0.00 416 00 Received this period 
2,600.000 

CUSIP 488044108 Ex date 10 JUN 04 / Pay date, 25 JUN 04 

LTC PPTYS INC COM .3000 66000 000 0.00 660.00 Received this period 
0000 

CUSIP, 502175102 Ex date, 15 SEP 04 / Pay date : 30 SEP 04 

LTC PPTYS INC COM .3000 1,54500 0.00 0.00 1,545.00 Received this period 
0000 

CUSIP: 502175102 Ex date : 15 DEC 04 / Pay date : 31 DEC 04 

M D C HLDGS INC COM .1250 21250 000 0.00 212.50 Received this period 
1,700000 

CUSIP, 552676108 Ex date- 09 FEB 04 Pay date 26 FEB 04 

M D C HLDGS INC COM .1500 280,50 000 0.00 280.50 Received this period 
1,870000 

CUSIP 552676108 Ex date, 10 MAY 04 Pay date 26 MAY 04 

MACERICH CO COM .6100 91500 0.00 000 915 00 Received this period 
0000 

CUSIP 554382101 Ex date. 19 FEB 04 Pay date. 08 MAR 04 

MANITOWOC INC COM .2800 616.00 000 0.00 616 00 Received this period 
2,200.000 

CUSIP 563571108 Ex date : 29 NOV 04 Pay date: 10 DEC 04 

MB FINL INC NEW COM .1200 34800 0.00 0.00 348.00 Received this period 
2,900000 

CUSIP. 55264UIOB Ex date, 05 MAY 04 Pay date 01 JUN 04 
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MB FINL INC NEW COM .1300 279.50 000 0.00 279.50 Received this period 
2,150.000 

CUSIP: 55264U108 Ex date. 09 NOV 04 / Pay date, 30 NOV 04 

MB FINL INC NEW COM .1300 364.00 0.00 0.00 364 00 Received this period 
2,800.000 

CUSIP . 55264U108 Ex date, 05 AUG 04 / Pay date 30 AUG 04 

MB FINL INC NEW COM .1200 372.00 000 0.00 372.00 Received this period 
3,100.000 

CUSIP 55264U108 Ex date 04 FEB 04 / Pay date- 27 FEB 04 

MEREDITH CORP COM .1200 14400 0.00 0.00 144.00 Received this period 
1,200000 

CUSI P. 589433101 Ex date 25 FEB 04 / Pay date- 15 MAR 04 

METAL MGMT INC COM NEW STK NEW 0750 191 .25 0.00 0.00 191 .25 Received this period 
2.550 .000 

CUSIP . 591097209 Ex date . 10 DEC 04 Pay date . 30 DEC 04 

MGP INGREDIENTS INC COM .1500 46500 000 0.00 465.00 Received this period 
3,100000 

CUSIP- 55302G103 Ex date . 05 OCT 04 Pay date : 04 NOV 04 

MONACO COACH CORP COM .0500 25000 0.00 0.00 250.00 Received this period 
5,000.000 

CUSIP 60886R103 Ex dale* 30 AUG 04 Pay date, 15 SEP 04 

MSC INDL DIRECT INC CL A COM 0800 128.00 000 0.00 128.00 Received this period 
1,600.000 

CUSIP . 553530106 Ex date, 15 JAN 04 / Pay date . 30 JAN 04 

MTS SYS CORP COM .0600 282.00 0.00 0.00 282.00 Received this period 
4,700.000 

CUSIP . 553777103 Ex date- 09 JUN 04 / Pay date: 01 JUL 04 

MTS SYS CORP COM 0800 37600 000 000 376.00 Received this period 
4,700000 

CUSIP. 553777103 Ex date 15 SEP 04 Pay date : 01 OCT 04 

NASH FINCH CO COM .1350 41850 0.00 0.00 418.50 Received this*period 
3,200.000 

CUSIP . 631158102 Ex date- 26 MAY 04 Pay date : 11 JUN 04 

NASH FINCH CO COM 1350 41850 0.00 000 418.50 Received this period 
3,100.000 

CUSIP 631158102 Ex date- 18 AUG 04 Pay date, 03 SEP 04 
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NASH FINCH CO COM 1350 13 .50 000 0.00 13 .50 Received this period 
3,200.000 

CUSIP: 631158102 Ex date. 26 MAY 04 / Pay date . 11 JUN 04 

NATIONWIDE FINL SVCS INC CL A COM .1800 30600 0.00 0.00 306.00 Received this period 
1,700.000 

CUSIP. 638612101 Ex date 29 SEP 04 1 Pay date : 15 OCT 04 

NATIONWIDE FINIL SVCS INC CIL A COM .1800 30600 0.00 000 306 00 Received this period 
1,700000 

CUSIP. 638612101 Ex date 01 JUL 04 Pay date. 15 JUL 04 

NORDSON CORP COM .1600 480.00 0.00 0.00 480.00 Received this period 
3,000,000 

CUSIP. 655663102 Ex date* 25 AUG 04 Pay date : 15 SEP 04 

NU SKIN ENTERPRISES INC CIL A .0800 35200 000 0.00 352.00 Received this period 
4,400.000 

CUSIP. 67018T105 Ex date: 03 MAR 04 Pay date, 24 MAR 04 

OMI CORP NEW COM 0500 31500 000 0.00 315.00 Received this period 
6,300.000 

CUSIP: Y6476W104 Ex date : 21 SEP 04 Pay date . 13 OCT 04 

OPT CARE INC COM 0200 110.00 0.00 0.00 110.00 Received this period 
5,500.000 

CUSIP: 683948103 Ex date 10 NOV 04 Pay date: 30 NOV 04 

OSHKOSH TRUCK CORP COM 0575 155.25 000 0.00 155 25 Received this period 
2,700000 

CUSIP. 688239201 Ex date* 04 FEB 04 Pay date : 13 FEB 04 

OVERSEAS SHIPHOLDING GROUP INC COM .1750 38500 000 0.00 385.00 Received this period 
2,200000 

CUSIP. 690368105 Ex date, 02 NOV 04 Pay date- 23 NOV 04 

PACIFIC CAP BANCORP NEW COM .1800 43794 0.00 000 437.94 Received this period 
2,433.000 

CUSIP. 69404P1011 Ex date . 16 JUL 04 Pay date . 10 AUG 04 

PACIFIC CAP BANCORP NEW COM 2200 48400 000 0.00 484.00 Received this period 
2,200000 

CUSIP' 69404PI01 Ex dale, 16 APR 04 Pay date, 11 MAY 04 

PACIFIC CAP BANCORP NEW COM .2200 35200 000 0.00 352.00 Received this period 
1,600000 

CUSIP: 69404P101 Ex date : 15 JAN 04 Pay date. 10 FEB 04 
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PACIFIC CAP BANCORP NEW COM .1800 30294 000 0 .00 302 94 Received this period 
1,683000 

CUSIP. 69404PI01 Ex date . 22 OCT 04 / Pay date, 16 NOV 04 

PLATINUM UNDERWRITERS HLDGS INC COM 0800 8000 0.00 0 .00 80 00 Received this period 
USDO 01 1,000000 
CUSIP. G7127P100 Ex date . 27 MAY 04 / Pay date 30 JUN 04 

PLATINUM UNDERWRITERS HLDGS INC COM .0800 29600 000 0 .00 296 .00 Received this period 
USDO 01 3,700.000 
CUSIP G7127P100 Ex date: 30 AUG 04 Pay date: 30 SEP 04 

PNM RES INC COM .2400 480.00 0 .00 0 .00 480.00 Received this period 
2,000 .000 

CUSIP . 693491-11107 Ex date : 29 APR 04 Pay date: 14 MAY 04 

POPE & TALBOT INC COM 0800 232.00 0.00 000 232.00 Received this period 
2,900000 

CUSIP . 732827100 Ex date : 06 AUG 04 Pay date . 24 AUG 04 

QUANEX CORP COM .1900 247.00 0.00 0.00 247.00 Received this period 
1,300000 

CUSIP . 747620102 Ex date, 13 SEP 04 Pay date : 30 SEP 04 

REDWOOD TR INC COM 6700 871 .00 0.00 000 871 .00 Received this period 
1,300000 

CUSIP : 758075402 Ex date. 28 SEP 04 / Pay date : 21 OCT 04 

REDWOOD TR INC COM 5,5000 7,15000 000 0.00 7,150.00 Received this period 
1,300 .000 

CUSIP, 758075402 Ex date: 26 NOV 04 / Pay date : 10 DEC 04 

REGIS CORP MINN COM .0400 9200 000 0.00 92 .00 Received this period 
2,300000 

CUSIP 758932107 Ex date. 09 FEB 04 Pay date : 25 FEB 04 

RELIANCE STL & ALUM CO COM .0700 238 .00 000 0.00 238.00 Received this period 
3,400000 

CUSIP: 759509102 Ex date, 04 AUG 04 Pay data* 27 AUG 04 

RPM INTL INC .1500 750 .00 0.00 0.00 750.00 Received this period 
5,000000 

CUSIP. 749685103 Ex date, 14 OCT 04 Pay date, 29 OCT 04 

RUBY TUESDAY INC COM .0225 90 .00 0 .00 0.00 90 .00 Received this period 
4,000.000 

CUSIP: 781182100 Ex date : 21 JAN 04 Pay date : 06 FEB 04 
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RUBY TUESDAY INC COM .0225 36.00 0.00 0 .00 36 00 Received this period 
1,600.000 

CUSIP . 781182100 Ex date- 22 JUL 04 Pay date, 09 AUG 04 

RUDDICK CORP COM .1000 53000 000 000 530.00 Received this period 
5,300000 

CUSIP 781258108 Ex date, 10 MAR 04 Pay date . 01 APR 04 

RUDDICK CORP COM .1000 53000 0.00 0 .00 530.00 Received this period 
5,300,000 

CUSIP 781258108 Ex date: 09 JUN 04 Pay date 01 JUL 04 

RUDDICK CORP COM .1000 530 .00 0.00 000 530.00 Received this period 
5,300.000 

CUSIP : 781258108 Ex date. 08 SEP 04 Pay date: 01 OCT 04 

RYLAND GROUP INC COM .1000 290 .00 0.00 0.00 290 00 Received this period 
2,900.000 

CUSIP 783764103 Ex date. 13 JUL 04 Pay date . 30 JUL 04 

RYLAND GROUP INC COM .1000 29000 0.00 000 290 .00 Received this period 
2,900.000 

CUSIP- 783764103 Ex date . 13 APR 04 Pay date . 30 APR 04 

RYLAND GROUP INC COM 1000 29000 0 .00 0.00 290 .00 Received this period 
2,900000 

CUSIP, 783764103 Ex date . 13 JAN 04 Pay date, 30 JAN 04 

S W BANCORPORATION TEX INC COM 0300 24600 000 0.00 246 .00 Received this period 
8,200 .000 

CUSIP, 84476R109 Ex date* 01 DEC 04 / Pay date* 15 DEC 04 

SANDERSON FARMS INC COM .0800 160 .00 0 .00 0 .00 160 .00 Received this period 
2,000 .000 

CUSIP 800013104 Ex date . 06 AUG 04 / Pay date 24 AUG 04 

SANDERSON FARMS INC COM .0800 216 .00 0 .00 0 .00 216 00 Received this period 
2,700 .000 

CUSIP, 800013104 Ex date 30 APR 04 / Pay date, 18 MAY 04 

SCHNITZER STL INDS INC CL A .0170 58 .65 0 .00 0 .00 58 .65 Received this period 
3,450000 

CUSIP. 806882106 Ex date . 10 MAY 04 / Pay date* 26 MAY 04 

SCHNITZER STL INDS INC CL A .0170 58 .65 000 0 .00 58 .65 Received this period 
3,450000 

CUSIP* 806882106 Ex date 10 AUG 04 / Pay date : 26 AUG 04 
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SCHNITZER STL INDS INC CL A .0170 5865 0.00 0 .00 58 .65 Received this period 
3,450.000 

CUSIP : 806882106 Ex date 08 NOV 04 1 Pay date : 24 NOV 04 

SCHNITZER STL INDS INC CL A 0250 5000 0.00 000 50 .00 Received this period 
2,000.000 

CUSIP : 806882106 Ex date. 11 FEB 04 / Pay date 26 FEB 04 

SCHULMAN A INC COM .1350 56700 000 0 .00 567.00 Received this period 
4,200.000 

CUSIP, 808194104 Ex date 20 OCT 04 / Pay date- 03 NOV 04 

SELECT MED CORP OC-COM 0300 246 .00 000 0 .00 246.00 Received this period 
8,200000 

CUSIP 816196109 Ex date: 26 MAY 04 / Pay date : 18 JUN 04 

SELECT MED CORP OC-COM .0300 327.00 000 0 .00 327.00 Received this period 
10.900000 

CUSIP, 816196109 Ex date 27 AUG 04 / Pay date . 17 SEP 04 

SELECTIVE INS GROUP INC COM .1700 170.00 0 .00 000 170 .00 Received this period 
1,000000 

CUSIP: 816300107 Ex date, 06 MAY 04 / Pay date . 01 JUN 04 

SELECTIVE INS GROUP INC COM .1700 170.00 0 .00 0.00 170 .00 Received this period 
1,000,000 

CUSIP. 816300107 Ex date: 12 AUG 04 / Pay date . 01 SEP 04 

SELECTIVE INS GROUP INC COM .1900 19000 0 .00 0.00 190 .00 Received this period 
1,000 .000 

CUSIP 816300107 Ex date, 10 NOV 04 / Pay date. 01 DEC 04 

SILGAN HLDGS INC COM .1500 34500 0 .00 0.00 345 .00 Received this period 
2,300 .000 

CUSIP: 827048109 Ex dale: 30 AUG 04 Pay date: 15 SEP 04 

SILGAN HLDGS INC COM .1500 345 .00 0 .00 0.00 345.00 Received this period 
2 .300 .000 

CUSIP. 827048109 Ex date : 29 NOV 04 Pay date: 15 DEC 04 

SILGAN HLDGS INC COM .1500 345 .00 0.00 0 .00 345.00 Received this period 
2,300 .000 

CUSIP. 827048109 Ex date : 27 MAY 04 Pay date : 15 JUN 04 

STD PAC CORP NEW COM .0800 232 .00 0.00 0 .00 232.00 Received this period 
2,900 .000 

CUSIP. 85375C1 01 Ex date . 11 MAY 04 Pay date, 27 MAY 04 



Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

7 
T 777' A 'k,numbee, 3765' #'31 ccou PO 

count Name *FREEDOM FORUM -BATTERY-SL J 
'o 1 JAN,04 - 3,1'DEC 04 % 

... . ... .. . 

Income & Expense Detail - Base Cuffency Page 206 of 22E 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

STD PAC CORP NEW COM .0800 23200 000 0.00 232.00 Received this period 
2,900000 

CUSIP. 85375C101 Ex date: 09 NOV 04 / Pay date, 26 NOV 04 

STRATEGIC HOTEL CAP INC COM STK .2200 726.00 000 0.00 726 00 Received this period 
3,300000 

CUSIP: 86272T106 Ex date: 28 SEP 04 Pay date . 14 OCT 04 

THORNBURG MTG INC COM 6500 2.080 .00 000 000 2,080.00 Received this period 
3,200000 

CUSIP 885218107 Ex date . 03 MAY 04 Pay date : 17 MAY 04 

THORNBURG MTG INC COM 6400 2,304.00 000 0.00 2,304 00 Received this period 
0000 

CUSIP, 885218107 Ex date . 29 DEC 03 Pay date, 23 JAN 04 

TORO CO COM .0600 7800 000 000 78 .00 Received this period 
1,300000 

CUSIP: 891092108 Ex date. 16 JUN 04 / Pay date : 12 JUL 04 

TORO CO COM .0600 150.00 0.00 000 150.00 Received this period 
2,500000 

CUSIP 891092108 Ex date. 07 OCT 04 / Pay date, 26 OCT 04 

TORO CO COM 0600 132.00 0.00 0.00 132.00 Received this period 
2,200000 

CUSIP. 891092108 Ex date : 16 DEC 03 / Pay date 12 JAN 04 

TORO CO COM .0600 9600 000 0.00 96 00 Received this period 
1,600.000 

CUSIP, 891092108 Ex date . 18 MAR 04 / Pay date, 12 APR 04 

TSAKOS ENERGY NAV .7000 1,61000 -000 0.00 1 .610 00 Received this period 
0,000 

CUSIP: G91081-1 08 Ex date. 18 OCT 04 / Pay date 26 OCT 04 

U S RESTAURANT PPTYS INC REIT .1100 605.00 0.00 0.00 605.00 Received this period 
5,500000 

CUSIP. 902971100 Ex date* 30 DEC 03 / Pay date, 15 JAN 04 

U S RESTAURANT PPTYS INC REIT .1100 77 .00 0.00 0.00 77.00 Received this period 
5,500000 

CUSIP. 902971100 Ex date 30 DEC 03 / Pay date : 15 JAN 04 

U S RESTAURANT PPTYS INC REIT .1100 73700 000 000 737.00 Received this period 
6,700000 

CUSI P, 902971100 Ex date- 28 JAN 04 / Pay date : 13 FEB 04 
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U S RESTAURANT PPTYS INC REIT .1100 638 .00 000 0.00 638 00 Received this period 

6,700000 
CUSIP- 902971100 Ex date . 28 APR 04 / Pay date 14 MAY 04 

U S RESTAURANT PPTYS INC REIT .1100 99 .00 000 0.00 99 .00 Received this period 
6,700000 

CUSIP : 902971100 Ex date . 28 APR 04 / Pay date 14 MAY 04 

U S RESTAURANT PPTYS INC REIT .1100 286 .00 0.00 000 286.00 Received this period 
2,600 .000 

CUSIP . 902971100 Ex date . 29 JUL 04 / Pay date. 16 AUG 04 

U S RESTAURANT PPTYS INC REIT .1100 737 .00 0.00 000 737.00 Received this period 
6,700000 

CUSIP . 902971100 Ex date : 26 FEB 04 / Pay date, 15 MAR 04 

U S RESTAURANT PPTYS INC REIT .1100 737.00 0.00 0.00 737.00 Received this period 
6,700000 

CUSIP : 902971100 Ex date 30 MAR 04 Pay date 15 APR 04 

UGI CORP NEW COM 2850 1,410.75 000 000 1,410.75 Received this period 
4,950 .000 

CUSIP . 902681105 Ex date 25 FEB 04 Pay date: 01 APR 04 

UGI CORP NEW COM .3125 1,078.13 0 .00 000 1,078 .13 Received this period 
3,450000 

CUSIP . 902681105 Ex date: 26 MAY 04 Pay date . 01 JUL 04 

UGI CORP NEW COM .2850 1,752.75 0 .00 0 .00 1,752 .75 Received this period 
6,150000 

CUSIP. 902681105 Ex date: 25 NOV 03 Pay date, 02 JAN 04 

VENTASINC COM .3250 1,592 .50 0 .00 000 1,592 .50 Received this period 
4,900000 

CUSIP 92276F100 Ex date : 16 SEP 04 Pay date* 30 SEP 04 

VENTAS INC COM .3250 1,592 .50 0 .00 0 .00 1,592 .50 Received this period 
4,900000 

CUSIP* 92276F100 Ex date, 03 JUN 04 Pay date 24 JUN 04 

WATSCO INC COM 1000 270 .00 0.00 0 .00 270 00 Received this period 
2,700000 

CUSIP. 942622200 Ex date* 13 JUL 04 Pay date 02 AUG 04 

WATSCO INC COM .0800 216 .00 0.00 0 .00 216 00 Received this period 
2,700000 

CUSIP. 942622200 Ex date: 13 JAN 04 Pay date 02 FEB 04 
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WATSCO INC COM .1000 27000 000 000 270.00 Received this period 
2,700000 

CUSIP- 942622200 Ex date 13 OCT 04 / Pay date 01 NOV 04 

WATSCO INC COM .1000 270.00 000 0.00 270.00 Received this period 
2,700.000 

CUSIP. 942622200 Ex date 13 APR 04 / Pay date. 30 APR 04 

WOLVERINE WORLD WIDE INC COM 0650 40300 000 0.00 403.00 Received this period 
6,200000 

CUSIP: 978097103 Ex date: 29 SEP 04 Pay date : 01 NOV 04 

YORK INTL CORP NEW COM .2000 68000 0.00 0.00 680.00 Received this period 
3,400.000 

CUSIP: 986670107 Ex date: 15 MAR 04 Pay date: 31 MAR 04 

ZENITH NATL INS CORP COM .2800 355.60 0.00 0.00 355.60 Received this period 
1,270.000 

CUSIP. 989390109 Ex date. 27 OCT 04 1 Pay date 12 NOV 04 

ZENITH NATL INS CORP COM .2800 355.60 000 0.00 355.60 Received this period 

CUSIP. 989390109 Ex date- 28 JZ04 Pay date. 13 AUG 04 
0000 

I ST REP BK SAN FRAN CAL COM .1500 24000 0.00 000 240.00 Received this period 
1,600000 

CUSIP. 336158100 Ex date 08 NOV 04 Pay date* 26 NOV 04 

Total common stock 8,704.86 0.00 0.00 8,704.86 Receivable last period 
11,177 .54 0.00 0.00 11,177.54 Receivable this period 

107,334.64 0.00 189.66 107,144.98 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 
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Total equities 8,704.86 0.00 0.00 8,704.86 Receivable last period 
11,177 .54 0.00 0.00 11,177 .54 Receivable this period 

106,309 .43 0.00 189.66 106,119 .77 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

108,782 .11 0.00 1169 .fib 108,592 .45 k-amed income 

Cash and cash equivalents 

Short term Investment funds 

United States - USD 
MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .6989 11565 000 0.00 115.65 Receivable last penod 
PORTFOLIO 0000 
CUSIP 665278107 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 1.8090 2,225.73 0.00 0.00 2,225.73 Receivable this period 
PORTFOLIO 0.000 
CUSIP 665278107 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 0000 29534 000 0.00 295.34 Received this period 
PORTFOLIO 310,019.480 
CUSIP. 665278107 Ex date 30 NOV 04 / Pay date . 01 DEC 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 0000 9715 000 000 97.15 Received this period 
PORTFOLIO 155,642910 
CUSIP. 665278107 Ex date : 30 APR 04 / Pay date, 03 MAY 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 0000 166.60 0.00 0.00 166.60 Received this period 
PORTFOLIO 17-7,678 560 
CUSIP: 665278107 Ex date : 31 AUG 04 / Pay date . 01 SEP 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 80.14 0.00 0.00 80.14 Received this period 
PORTFOLIO 192,070.120 
CUSIP. 665278107 Ex date 27 FEB 04 / Pay date : 01 MAR 04 

MFB NORTHN INSTL Fos DIVERSIFIED ASSETS 0000 101 87 0.00 0.00 101.87 Received this period 
PORTFOLIO 199,544.590 
CUSIP, 665278107 Ex date . 28 MAY 04 / Pay date : 01 JUN 04 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Not amount Transaction type 

Income 
Cash and cash equivalents 
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 184.16 0.00 0 .00 184 .16 Received this period 
PORTFOL 0 186,194080 
CUSIP : 665278107 Ex date. 29 OCT 04 / Pay date : 01 NOV 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 97 .38 0.00 0.00 97 .38 Received this period 
PORTFOLIO 184,632.230 
CUSIP 665278107 Ex date 30 JUN 04 / Pay date: 01 JUL 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 10459 0 .00 0.00 104 59 Received this period 
PORTFOLIO 5,560 .750 
CUSIP . 665278107 Ex date : 30 JAN 04 / Pay date . 02 FEB 04 

MFEI NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 97 .10 0 .00 0.00 97 .10 Received this period 
PORTFOLIO 211,942 .800 
CUSIP. 665278107 Ex date : 31 MAR 04 / Pay date . 01 APR 04 

MFB NORTHN INSTIL FIDS DIVERSIFIED ASSETS .0000 17960 0 .00 000 179 .60 Received this period 
PORTFOLIO 99,794 .240 
CUSIP. 665278107 Ex date : 30 SEP 04 / Pay date : 01 OCT 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 115 .65 000 0.00 115 .65 Received this period 
PORTFOLIO 187,958 .130 
CUSIP. 665278107 Ex date : 31 DEC 03 / Pay date : 02 JAN 04 

MFB NORTHN INSTIL FDS DIVERSIFIED ASSETS .0000 162.57 0 .00 0.00 162 .57 Received this period 
PORTFOLIO 184,174 .910 
CUSIP, 665278107 Ex date. 30 JUL 04 / Pay date : 02 AUG 04 

SHORT TERM INTEREST ADJUSTMENT .4716 0 .18 0 .00 0.00 0.18 Received this period 
0 .000 

CUSIP. 824999AA4 Ex date . 03 JUN 04 / Pay date* 03 JUN 04 

Total short term Investment funds 115.65 0.00 0.00 115 .65 Receivable last period 
2,225.73 0.00 0.00 2,225.73 Receivable this period 
1,682.33 0.00 0.00 1,682.33 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

3,792.41 0.00 o.Uu 3,792.41 Lamed income 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 

Cash and cash equivalents 

Total cash and cash equivalents 11565 0.00 0.00 115.65 Receivable last period 
2,225.73 0.00 0.00 2,225.73 Receivable this period 
1,682.33 0.00 0.00 1,682.33 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
000 0.00 0.00 0.00 Income sold this period 

3,792 .41 0 .u(J 0.00 3,792.41 L:arned income 

Total Income 8,820.51 0.00 0 .00 8,820 .51 Receivable last period 
13,403 .27 0.00 0 .00 13,403 .27 Receivable this period 

107,991 .76 0.00 189.66 107,802.10 Received this period 
0.00 0.00 0 .00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

112,574.52 0.00 189 .66 112,384 .86 Earned income 

Expense 

Cash and cash equivalents 

Currency 

United States - USD 
PAID BATTERYMARCH FINANCIAL MANAGEMENT .0000 30,344.24 0.00 0.00 30,344.24 Paid this period 
INC ., INVESTMENT MANAGEMENT FEE FOR THE 0.000 
QUARTER ENDING JUNE 30, 2004. 
Value date 12 AUG 04 / Entry date : 12 AUG 04 

PAID BATTERYMARCH FINANCIAL MANAGEMENT 0000 29,840.76 0 .00 0.00 29,840 .76 Paid this period 
INC., INVESTMENT MANAGEMENT FEES FOR THE 0.000 
QUARTER ENDING SEPTEMBER 30.2004 #BW585 
Value date 01 NOV 04 / Entry date 01 NOV 04 

PAID BATTERYMARCH FINANCIAL MANAGEMENT 0000 28,94432 0 .00 000 28,944.32 Paid this period 
RE . INVESTMENT MGT FEE FOR THE QTR 0000 
ENDING DEC 31 2003 
Value date. 06 FEB 04 / Entry date. 06 FEB 04 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Expense 
Cash and cash equivalents 
PAID BATTERYMARCH FINANCIAL MANAGEMENT 0000 - 31,22797 0.00 0 .00 - 31,227 .97 Paid this period 
RE . INVESTMENT MGT FEE FOR THE OTR 0000 
ENDING MARCH 31,2004 
Value date 06 MAY 04 1 Entry date : 06 MAY 04 

Total currency 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 120,357 .29 0.00 0.00 120,357.29Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this eeriod 

- 120,3b[ .29 O.Ou O.Ou 12U,j57.2ft_xpenses recognizea 

Total cash and cash equivalents 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 120,357 .29 0.00 0.00 120,357 .29Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 000 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

- 120,jbf .?_9 0 .UU u.uu 12U,357.29F-xpenses recognized 

Total expense 0.00 0 .00 0 .00 0.00 Payable last period 
0 .00 0 .00 0 .00 0.00 Payable this period 

120,357.29 0.00 0 .00 120,357.29 Paid this period 
0 .00 0 .00 0 .00 0 .00 Broker commissions recaptured 
0.00 0 .00 0 .00 0 .00 Tax recoverable last period 
0 .00 0 .00 0 .00 0 .00 Tax recoverable this period 
0 .00 0 .00 0 .00 0 .00 Tax reclaims received 
0.00 0.00 0 .00 0 .00 Income purchased this period 
0.00 0 .00 0 .00 0 .00 Income sold this period 

120,357 .29 0 .00 0 .00 120,357.29 Expenses recognized 
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Funding & Disbursement Summary 
Transaction amount Realized gain/loss 

Page 213 of 22S 

Transaction type Receipts Disbursements Market value Cost C-ost on-g-aFToWss Market Translation Total 

Security Receipts 0.00 000 840,927.50 669,549.88 0.00 0.00 0.00 0.00 
0.00 

Security Deliveries 0.00 0.00 0.00 000 0.00 0.00 0.00 0.00 
0.00 

Interportfolio Transfers Out 000 6,685.75 0.00 0.00 - 6,685.75 000 0.00 0.00 
0.00 

Interportfolio, Transfers In 5,974,934 22 000 000 0.00 5,974,934 22 000 0.00 000 
000 

'~741 &9A. 9.8 :~S.RA8,241& . Total . . . . . . . 634,2i. 4 j ~9- 1) j! i,~ 9.00 

Total unrealized gain/loss security disbursements less recelpts 171,377.62 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 



Value date 
Entry date Security description Transaction amount Realized gainAoss 
Asset ID Transaction description Market value Cost Cost on gaim/loss Market Translation Total 

9 Dec 04 ABM INDS INC COM 164,892 .00 131,044.24 0 .00 0.00 0.00 0.00 
9 Dec 04 Shares/PAR* 7,800000 0 .00 
GUSIP 000957loo 7,800 .00 SHARES TRANSFERRED FROM ACCOUNT 

26-13763 

9 Dec 04 AMER GREETINGS CORP CL A COM 130,15750 79,827 .25 000 0.00 0 .00 0.00 
9 Dec 04 Shares/PAR 4,733000 0.00 
CUSIP 026375los 4,733 00 SHARES TRANSFERRED FROM ACCOUNT 

26-13763 

9 Dec 04 JOURNAL COMMUNICATIONS INC COM 139,42600 146,912.50 0.00 0 .00 0 .00 000 
9 Dec 04 Shares/PAR . 8,050.000 0.00 
CUSIP 481130102 8,050 00 SHARES TRANSFERRED FROM ACCOUNT 

26-13763 

10 Dec 04 DOMINOS PIZZA INC COM 12,96864 9,66648 0.00 0 .00 0 .00 0.00 
10 Dec 04 Shares/PAR 711000 0.00 
CUSIP 25754A20i 711 .00 SHARES TRANSFERRED FROM TRUST ACCT 

26-13763 

10 Dec 04 DOMINOS PIZZA INC COM 117,17376 87,338.18 000 0 .00 0 .00 0.00 
10 Dec 04 Shares/PAR- 6,424000 0.00 
CUSIP 25754A2oi 6,424 00 SHARES TRANSFERRED FROM TRUST ACCT 

26-13763 

10 Dec 04 OH CAS CORP COM 174,400.00 111,629 .19 0.00 000 0 .00 0 .00 
10 Dec 04 Shares/PAR- 8,000000 0.00 
CUSIP 677240103 8,000 00 SHARES TRANSFERRED FROM TRUST ACCT 

26-13763 

10 Dec 04 SWIFT TRANSN INC COM 39,97992 40,459.49 000 0.00 0 .00 0 .00 
10 Dec 04 Shares/PAR : 2,091000 0.00 
CUSIP 870756103 2,091 .00 SHARES TRANSFERRED FROM TRUST ACCT 

26-13763 

10 Dec 04 SWIFT TRANSN INC COM 61,92968 62,67255 000 0.00 000 0 .00 
10 Dec 04 Shares/PAR : 3,239.000 0 .00 
CUSIP 870756103 3,239 00 SHARES TRANSFERRED FROM TRUST ACCT 

26-13763 

Total security receipts 840,927 .50 669,549.88 0 .00 0.00 0.00 0.00 
0 .00 

Generated by Northem Trust from reviewed periodic data on 25 Jan 05 Northern Trust 
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Value date 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

10 Dec 04 UNITED STATES DOLLARS 0.00 000 5,973,148.79 0 .00 0.00 0.00 
10 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-13763, 
*FREEDOM FORUM -RICE HALL-SL TRANSFER CASH 
PER CLIENT DIRECTION 

16 Dec 04 UNITED STATES DOLLARS 0.00 000 1,78543 0 .00 0.00 0.00 
16 Dec 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-13763, 
*FREEDOM FORUM -RICE HALL-SL TRANSFER FUNDS 
PER CLIENT DIRECTION 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 
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Page 215 of 22S Funding & Disbursement Detail 
Security Deliveries 
Value dat 
Entry dat SecuritV description Transaction amount Realized gain/loss 
Asset ID Transaction description Market value Cost Cost on gain/loss Market Translation Total 

7 Mar 03 MACERICH CO COM 0.00 000 0.00 000 000 0 .00 
29 Jan 04 Shares/PAR

. 
.000 0.00 

CUSIP 554382101 SECTION 1250 DIVIDEND FROM MACERICH CO COM 

10 Jun 03 MACERICH CO COM 000 0 .00 0 .00 0 .00 0.00 000 
29 Jan 04 Shares/PAR 000 0 .00 
CUSIP 554382101 SECTION 1250 DIVIDEND FROM MACERICH CO COM 

10 Sep 03 MACERICH CO COM 0 .00 0.00 0 .00 0 .00 000 000 
29 Jan 04 Shares/PAR : 000 0 .00 
CUSIP 554382101 SECTION 1250 DIVIDEND FROM MACERICH CO COM 

9 Dec 03 MACERICH CO COM 000 000 0 .00 0 .00 0 .00 000 
29 Jan 04 Shares/PAR 000 000 
CUSIP 554382101 SECTION 1250 DIVIDEND FROM MACERICH CO COM 

Total security dellverles 0.00 0.00 0 .00 0 .00 0.00 0.00 
0 .00 

Interportfolio Transfers Out 
Value dat 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

2 Feb 04 UNITED STATES DOLLARS 000 0 .00 6,685.75 0.00 0.00 0 .00 
2 Feb 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

Total Interportfollo transfers out 0 .00 0 .00 6,685.75 0.00 0 .00 0.00 

Interporifolio Transfers In 
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Interportfolio Transfers In 

Total 92 sa .,' .~ "b 7, 4 8". :'' "00 
Total unrealized gainAoss security disbursements less receipts 171,377.62 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25dan 05 

Value dat 
TF__ _ E L ansactF Entry date Security des2 I, !on Realized gainAoss 

Asset ID 
on 

description Market value Cost Transaction amount Market Translation Total 
Total interportfolio transfers In 0.00 0.00 5,974,934.22 0 .00 0.00 0.00 



3 Feb 03 ###REORG/FBR AST INVT CORP STK 0 00 20% CAPITAL GAINS DIVIDENDS 000 0 .00 13 .35 
MERGER FRIEDMAN BILLINGS GROUP FROM ###FiEORG/FBR AST INVT 0.00 0 .00 
#2002300 3/31/ CUSIP CORP STK MERGER FRIEDMAN 
30241E303 BILLINGS GROUP #2002300 =1/ 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Realized galn/loss 
Oridnal security descriotion/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Equities 
Puerto Rico 

29 Doc 03 REVERSAL ORIENTAL FINL GROUP 0 00 DIVIDEND 200 0 INCREASE IN 0.00 000 0.00 
INC COM COM CUSIP 68618W100 SHARES AT A RATE OF 0 1 FOR ORIENTAL FINL GROUP INC COM COM CUSIP. 000 000 
-2,000000 1 0 EX-DATE 12/29/2003 RECORD 6861SW100 

DATE 12/31/2003 -2,200000 
REVERSAL 

29 Dec 03 ORIENTAL FINL GROUP INC COM 0.00 RECEIVED 200 00 SHARES AS A 000 0.00 000 
COM CUSIP 68618W100 10% STOCK DIVIDEND PAYABLE TO ORIENTAL FINL GROUP INC COM COM CUSIP 0.00 000 
2.000000 HOLDERS OF RECORD 12-31-03, EX 68618WI00 

DATE 12-29-03 2,200000 

30 Jan 04 R&G FINL CORP CL B CUSIP 0 .00 RECEIVED 2,850 00 SHARES AS A 000 0 .00 0 .00 
749136107 STOCK SPLIT OF 1 ADDITIONAL R&G FINL CORP CL B CUSIP 749136107 000 000 
5,700000 SHARE(S) FOR EACH 2 SHARE(S) 8,550000 

HELD PAYABLE TO HOLDERS OF 
RECORD 01-16-04 . EX DATE 
01-30-04 

Total Puerto Rico 0.00 0.00 0.00 0 .00 
0 .00 

United States 

9 Jan 03 IMPAC MTG HLDGS INC COM 0 00 $0 48 A SHARE ON 6,200 SHARES 0.00 0.00 000 
CUSIP 45254P102 EX DATE 12-30-02, RECORD DATE - 2 .98 0 .00 

01-02-03 



27 Mar 03 NATL HLTH INVS ING COM 0 00 $0 40 A SHARE ON 1,400 SHARES 000 0.00 000 
CUSIP 63633DI04 EX DATE 03-27-03, RECORD DATE - 34.42 0 .00 

03-31-03 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Realized gain/loss 
Onainal security description/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Equities 

United States 

3 Feb 03 ###REORG/FBR AST INVT CORP STK 0 00 CAPITAL GAIN DIVIDEND FROM 000 0.00 6967 
MERGER FRIEDMAN BILLINGS GROUP ###REORG/FBR AST INVT CORP STK 0 .00 0.00 
#2002300 3/31/ CUSIP MERGER FRIEDMAN BILLINGS GROUP 
30241E303 #2002300 3131/ 

6 Feb 03 CAP AUTOMOTIVE REIT COM SHS 0 .00 $0 4065 A SHARE ON 3,1100 0 .00 000 000 
SHS CUSIP 139733109 SHARES EX DATE 02-06-03, - 420 .05 0 .00 

RECORD DATE 02-10-03* PMT IN 
LIEU OF INCOME-SECURITY ON 
LOAN 

20 Feb 03 MACERICH CO COM CUSIP 0 00 $0 57 A SHARE ON 2,500 SHARES 0.00 0.00 0.00 
5543a2101 EX DATE 02-20-03, RECORD DATE - 38974 0.00 

02-24-03 

7 Mar 03 MACERICH CO COM CUSIP 0 00 20% CAPITAL GAINS DIVIDENDS 000 0 .00 23 .16 
554382101 FROM MACERICH CO COM 0.00 0.00 

26 Mar 03 ENTMNT PPTYS TR COM SH BEN INT 0 00 $0 50 A SHARE ON 2 .500 SHARES 000 0 .00 000 
CUSIP 293BOT105 EX DATE 03-26-03, RECORD DATE - 385 .25 0.00 

03-28-03 

27 Mar 03 BEDFORD PPTY INVS INC COM PAR 0 00 $0 50 A SHARE ON 2,900 SHARES 000 000 0.00 
$0 02 CUSIP 076446301 EX DATE 03-27-03, RECORD DATE - 279 .05 0 .00 

03-31-03 



26JunO3 BEDFOROPPTYINVSINCCOMPAR 0.00 $0 50 A SHARE ON 1,500 SHARES 0.00 0 .00 0.00 
$0 02 CUSIP 076446301 EX DATE 06-26-03, RECORD DATE - 144 .33 0.00 

06-30-03* PMT IN LIEU OF 
INCOME-SECURITY ON LOAN 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Realized galn/loss 

0 
'nal security description/Asset ID Original Payment Resulting security clescrigtion/Asset Q Resulting Market 

'5 
; 

Ex date Sha, cost Change description Amount Shares cost Translation 

Equities 
United States 

15 Apr 03 SL GREEN RLTY CORP COM STK 0.00 20% CAPITAL GAINS DIVIDENDS 0.00 0.00 112 .61 
CUSIP 7B44OX101 FROM SL GREEN RLTY CORP COM 0 .00 0.00 

STK 

15 Apr 03 SL GREEN ALTY CORP COM STK 0.00 CAPITAL GAIN DIVIDEND FROM SL 000 0.00 28 .98 
CUSIP 7844OX101 GREEN RLTY CORP COM STK 0.00 0.00 

7 May 03 CAP AUTOMOTIVE REIT COM SHS 0 00 $0 4085 A SHARE ON 3,600 0 .00 0 .00 0 .00 
SHS CUSIP 139733109 SHARES EX DATE 05-07-03 . - 489.96 0.00 

RECORD DATE 05-09-03* PMT IN 
LIEU OF INCOME-SECURITY ON 
LOAN 

16 May 03 MACERIGH CO COM CUSIP 0 00 $0 57 A SHARE ON 2,500 SHARES 000 0.00 0.00 
554382101 EX DATE 05-16-03 . RECORD DATE - 389.74 0.00 

05-20-03 

10Jun03 MACERICHCOCOM CUSIP 0.00 CAPITAL GAIN DIVIDEND FROM 0 .00 0.00 23.16 
554382101 MACERICH CO COM 0 .00 0 .00 

26 Jun 03 BEDFORD PPTY INVS INC COM PAR 0 .00 $0 50 A SHARE ON 1,400 SHARES 000 0.00 0 .00 
$0 02 CUSIP 076446301 EX DATE 06-26-03, RECORD DATE - 134.71 0 .00 

06-30-03 



15 Aug 03 CARRAMERICA RILTY CORP COM REIT 0.00 $0 50 A SHARE ON 2.000 SHARES 000 0 .00 0.00 
CUSIP 144418100 EX DATE 08-15-03, RECORD DATE - 206.70 0.00 

08-19-03 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Original security descrir)tion/Asset ID 
Realized gainAoss 

Original Payment Resulting security descrii)tion/Asset ID Resulting Market 
Ex date Shares cost Change description Amount Shares cost Translation 

Equities 
United States 

26 Jun 03 ENTIANT PPTYS TR COM SH BEN INT 0 00 $0 50 A SHARE ON 2,300 SHARES 0 .00 0 .00 0.00 
CUSIP 293BOT105 EX DATE 06-26-03, RECORD DATE 

06-30-03 
- 354 .43 0.00 

26 Jun 03 ENTMINIT PPTYS TR COM SH BEN INT 0 00 $0 50 A SHARE ON 200 SHARES EX 000 0.00 0 .00 
CUSIP 29380TIOS DATE 06-26-03. RECORD DATE - 30.82 0 .00 

06-30-03* PMT IN LIEU OF 
INCOME-SECURITY ON LOAN 

14 Jul 03 #REORG/CHELSEA PPTY CASH & STK 0 00 CAPITAL GAIN DIVIDEND FROM 0.00 0 .00 24638 
MERGER TOSIMON PIPTY GROUP CHELSEA PPTY GROUP INC COM 0.00 0.00 
#2825298 EF 101141G4 CUSIP 001 
163421100 

15 Jul 03 SL GREEN RLTY CORP COM STK 0 00 20% CAPITAL GAINS DIVIDENDS 000 0 .00 112 .61 
CUSIP 7844OX101 FROM SL GREEN RLTY CORP COM 0.00 0.00 

STK 

15 Jul 03 SL GREEN RLTY CORP COM STK 0 .00 CAPITAL GAIN DIVIDEND FROM SL 000 000 28 .98 
CUSIP 7844OX101 GREEN RLTY CORP COM STK 000 0 .00 

6 Aug 03 CAP AUTOMOTIVE REIT COM SHS 0 .00 $0 411 A SHARE ON 3,200 SHARES 0 .00 0.00 000 
SHS CUSIP 139733109 EX DATE 08-06-03, RECORD DATE - 438 .40 0 .00 

08-08-03* PMT IN LIEU OF 
INCOME-SECURITY ON LOAN 



29 Oct 03 U S RESTAURANT PPTYS INC REIT 0 00 $0 11 A SHARE ON 2,900 SHARES 000 0 .00 0.00 
CUSIP 902971100 EX DATE 10-29-03, RECORD DATE - 117.73 000 

10-31-03* PMT IN LIEU OF 
INCOME-SECURITY ON LOAN 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

'71- 1,77,7 1 IT"' -7 -7 77 -777- ... .. ... "17- 
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Capital Change Detail Page 221 of 22G 

Realized gain/loss 
Oriainal security descriotion/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Equities 

United States 

18Aug03 MACERICHCOCOM CUSIP 0 00 $0 57 A SHARE ON 2,700 SHARES 0 .00 0.00 0.00 
554382101 EX DATE 08-18-03, RECORD DATE - 420.92 0.00 

08-20-03 

18 Aug 03 THORNBURG MTG INC COM CUSIP 0 00 CAPITAL GAIN DIVIDEND FROM 0.00 0 .00 49.60 
885218107 THORNBURG MTG INC COM 0.00 0.00 

10Sep03 MACERICHCOCOM CUSIP 0.00 CAPITAL GAIN DIVIDEND FROM 0.00 0 .00 25.02 
554382101 MACERICH CO COM 0 .00 0.00 

26 Sep 03 ENTMNT PPTYS TR COM SH BEN INT 0.00 $0 50 A SHARE ON 1 .400 SHARES 0 .00 0 .00 0.00 
CUSIP 29380T105 EX DATE 09-26-03, RECORD DATE - 215 .74 0 .00 

09-30-03 

140003 #REORG/CHELSEA PPTY CASH& STK 0 .00 CAPITAL GAIN DIVIDEND FROM 0.00 000 53 .06 
MERGER TOSIMON PPTY GROUP CHELSEA PPTY GROUP INC COM 0 .00 0 .00 
#2825298 EF 10/14/04 CUSIP 001 
163421100 

15 Oct 03 SL GREEN RLTY CORP COM STK 0 00 20% CAPITAL GAINS DIVIDENDS 0 .00 0.00 73 .44 
CUSIP 71144OX101 FROM SL GREEN RLTY CORP COM 000 0.00 

STK 

15Oct03 SL GREEN RLTY CORP COM STK 0 00 CAPITAL GAIN DIVIDEND FROM SL 0.00 0.00 18 .90 
CUSIP 7844OX101 GREEN RLTY CORP COM STK 0.00 0.00 



9 Dec 03 MACERICH CO COM CUSIP 0 00 CAPITAL GAIN DIVIDEND FROM 0 .00 000 26.78 
55436210t MACERICH CO COM 0 .00 0 .00 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

7 

Siddh '46coun ~~number, 766' ~ *3 
ORUM'-BATTE Y L, : Account Name .*FREEDOM F 

I JAN 04 - 3fD EC 04, 

Capital Change Detail Page 222 of M 

N 0 
n 

Realized gain/loss 
-al securitX description/Asset ID Original Payment Resulting security descrigtion/Asset ID Resulting Market 

'L' 
, 

Ex date Share cost Change description Amount Shares cost Translation 

Equities 
United States 

29 Oct 03 U S RESTAURANT PPTYS INC FlEff 0 00 $0 11 A SHARE ON 1 00 SHARES EX 0.00 0.00 0.00 
CUSIP 902971100 DATE 10-29-03, RECORD DATE - 4 .06 0 .00 

10-31-03 

6 Nov 03 CAP AUTOMOTIVE REIT COM SHS 0 00 $0 414 A SHARE ON 3,500 SHARES 000 0 .00 0 .00 
SHS CUSIP 139733109 EX DATE 11-06-03, RECORD DATE - 483 .00 0 .00 

11-10-03* PMT IN LIEU OF 
INCOME-SECURITY ON LOAN 

12 Nov 03 MACERICH CO COM CUSIP 0 00 $0 61 A SHARE ON 2,700 SHARES 000 0.00 000 
- 450 .45 0.00 554382101 EX DATE 11-12-03. RECORD DATE 

11-15-03 

14 Nov 03 U S RESTAURANT PPTYS INC REIT 0 00 20% CAPITAL GAINS DIVIDENDS 000 0.00 24.01 
CUSIP 902971100 FROM U S RESTAURANT PPTYS INC 000 000 

REIT 

26 Nov 03 U S RESTAURANT PPTYS INC REIT 0 00 $0 11 A SHARE ON 2,900 SHARES 0 .00 0 .00 000 
CUSIP 902971100 EX DATE 11-26-03, RECORD DATE - 117.73 0 .00 

12-01-03* PMT IN LIEU OF 
INCOME-SECURITY ON LOAN 

26 Nov 03 U S RESTAURANT PPTYS INC REIT 0.00 $0 11 A SHARE ON 100 SHARES EX 000 0.00 000 
CUSIP 902971100 DATE 11-26-03, RECORD DATE - 4.06 000 

12-01-03 



16 Mar 04 CEC ENTMT INC COM CUSIP 0.00 RECEIVED 1,450 00 SHARES AS A 0.00 0.00 0.00 
125137109 STOCK SPLIT OF I ADDITIONAL CECENTMTINCCOM CUSIP .1125137109 0 .00 0.00 
2,900000 SHARE(S) FOR EACH 2 SHARE(S) 4,350000 

HELD PAYABLE TO HOLDERS OF 
RECORD 02-25-04, EX DATE 
03-16-04 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

"71777 7,77`717 7 71 T 77-7777-0 6unt, filin be Ac 
~TESY7SL, AccoI4nt Nime .1FREEDOM FORUM;.BA r73 6' 
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Capital Change Detail Page 223 of 22S 

Realized gain/loss 
Oriainal Security clescrigtion/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Equities 

United States 

15 Dec 03 U S RESTAURANT PPTYS INC REIT 0 00 20% CAPITAL GAINS DIVIDENDS 0.00 0.00 24 .01 
CUSIP 902971100 FROM U S RESTAURANT PPTYS INC 000 000 

REIT 

31 Dec 03 #REORG/CHELSEA PPTY CASH & STK 0 00 CAPITAL GAIN DIVIDEND FROM 0 .00 000 81 .49 
MERGER TOSIMON PPTY GROUP CHELSEA PPTY GROUP INC COM 0.00 0 .00 
#2825298 EF 10114/04 CUSIP 001 
163421100 

18 Feb 04 MOOG INC CL A CUSIP 000 RECEIVED 1,1100 00 SHARES AS A 000 0 .00 000 
615394202 STOCK SPLIT OF 1 ADDITIONAL MOOG INC CL A CUSIP 615394202 0.00 0 .00 
2 .200000 SHARE(S) FOR EACH 2 SHARE(S) 3,300000 

HELD PAYABLE TO HOLDERS OF 
RECORD01-26-04, EXIDATE 
02-18-04 

1 Mar 04 MULTIMEDIA GAMES INC COM 000 RECEIVED 2,1 00 00 SHARES AS A 000 0 .00 0 .00 
CUSIP 625453105 STOCK SPLIT OF 1 ADDITIONAL MULTIMEDIA GAMES INC COM CUSIP 0 .00 0 .00 
2,100000 SHARE(S) FOR EACH I SHARE(S) 625453105 

HELD PAYABLE TO HOLDERS OF 4,200000 
RECORD 02-16-04, EX DATE 
03-01-04 

4 Mar 04 M D C HLOGS INC COM CUSIP 0 00 RECEIVED 170 00 SHARES AS A 000 0.00 0.00 
552676108 10% STOCK DIVIDEND PAYABLE TO M D C HLOGS INC COM CUSIP 552676108 0 .00 0.00 
1 .700000 HOLDERS OF RECORD 03-08-04, EX 1,870000 

DATE 03-04-0 .4 



27 Apr 04 AEROPOSTALE COM CUSIP 0 .00 RECEIVED 1,700 00 SHARES AS A 000 000 0 .00 
007865108 STOCK SPLIT OF 1 ADDITIONAL AEROPOSTALE COM CLISIP 007865108 0.00 0 .00 
3,400000 SHARE(S) FOR EACH 2 SHARE(S) 5,100000 

HELD PAYABLE TO HOLDERS OF 
RECORD 04-12-04, EX DATE 
04-27-04 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

17,77, 

AY-SL Account Na,me,!FREEDOM, FORUM -BIATTE 
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Capital Change Detail Page 224 of 

Realized galn/loss 
Onainal security descriotion/Asset 1D Original Payment Resulting security descrir)tion/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

T7- Equities 

United States 

17 Mar 04 DIME CMNTY BANCSHARES INC COM 0.00 RECEIVED 950 00 SHARES AS A 000 0.00 0 .00 
CUSIP 253922108 STOCK SPLIT OF 1 ADDITIONAL DIME CMNTY BANCSHARES INC COM CUSIP 0.00 0 .00 
1 .900000 SHARE(S) FOR EACH 2 SHARE(S) 253922108 

HELD PAYABLE TO HOLDERS OF 2,850000 
RECORD 03-01-04, EX DATE 
03-17-04 

26 Mar 04 SCHNITZER STL INDS INC CL A 0.00 RECEIVED 150 00 SHARES AS A 000 0.00 0.00 
CUSIP 806882106 STOCK SPLIT OF 1 ADDITIONAL SCHNITZER STL INDS INC CLA CUSIP 0.00 0.00 
300000 SHARE(S) FOR EACH 2 SHARE(S) 8068a2106 

HELD PAYABLE TO HOLDERS OF 450000 
RECORD 03-04-04 . EX DATE 
03-26-04 

26 Mar 04 SCHNITZER STL INDS INC CL A 000 RECEIVED 1,000 00 SHARES AS A 0 .00 0.00 0.00 
CUSIP 806882106 STOCK SPLIT OF I ADDITIONAL SCHNITZER STL INDS INC CL A OUSIP 000 000 
2,000000 SHARE(S) FOR EACH 2 SHARE(S) 806882106 

HELD PAYABLE TO HOLDERS OF 3 .000000 
RECORD 03-04-04, EX DATE 
03-26-04 

21 Apr 04 METAL MGMT INC COM NEW STIK NEW 0.00 RECEIVED 2,900 00 SHARES AS A 0.00 0.00 0.00 
CUSIP 591097209 STOCK SPLIT OF 1 ADDITIONAL METAL MGMT INC COM NEW STK NEW CUSIP 0 .00 0 .00 
2,900000 SHARE(S) FOR EACH 1 SHARE(S) 591097209 

HELD PAYABLE TO HOLDERS OF 5.800000 
RECORD 04-05-04, EX DATE 
04-21-04 



7, 77, 7, 777--) 7, 

I N 04-31-DEP i JA D4 mW,61 
U, 

Page 225 of 22S + Capital Change Detail 

9 Jun 04 PACIFIC CAP BANCORP NEW COM 000 RECEIVED 733 33 SHARES AS A 000 0 .00 0 .00 
CUSIP 69404P101 STOCK SPLIT OF 1 ADDITIONAL PACIFIC CAP BANCORP NEW COM CUSIP 0.00 0 .00 
2,222212 SHARE(S) FOR EACH 3 SHARE(S) 69404PI01 

HELD PAYABLE TO HOLDERS OF 2,955542 
RECORD 05-25-04, EX DATE 
06-09-04 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Realized gain/loss 
Oriainal security descriotion/Asset ID Original Payment Resulting s curity description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

El- Equities 

United States 

14 May 04 #REORG/NUEVP ENERGY CO STK 0 .00 DELIVERED 5,100 00 SHARES OF 0.00 0.00 0.00 
MERGER TO PLAINS EXPL SEC #REORGINUEVP ENERGY CO STK #REORG/NUEVP ENERGY CO STK MERGER TO - 125 .078.95 0.00 
#2000791 EFF 5114/04 CUSIP MERGER IN EXCHANGE FOR PLAINS EXPIL SEC #2000791 EFF 5114104 
670509108 9,001 50 SHRS OF CUSIP NUMBER CUSIP 670509108 

#72650510 RATE OF 1 7650000000 -5,100000 
FOR 1 EFFECTIVE 05114104 STOCK 

14 May 04 PLAINS EXPL & PRODTN GO COM 000 RECEIVED 9,00150 SHARES OF 0.00 0.00 000 
CUSIP 726505100 PLAINS EXPL & PRODTN CO, COM IN PLAINS EXPL & PRODTN CO COM CUSIP. 125,078.95 0.00 

EXCHANGE FOR 5 .100 00 SHIRS OF 726505100 
CUSIP NUMBER #67050910 RATE OF 9,001500 
1 7650000000 FOR 1 EFFECTIVE 
05/14104 STOCK MERGER 

21 May 04 GLACIER BANCORP INC NEW COM 000 RECEIVED 252 50 SHARES AS A 0.00 000 000 

CUSIP 376370105 STOCK SPLIT OF I ADDITIONAL GLACIER BANCORP INC NEW COM CUSIP 0 .00 0.00 
1,010000 SHARE(S) FOR EACH 4 SHARE(S) 37637QIOS 

HELD PAYABLE TO HOLDERS OF 1,262500 
RECORD 05-11-04, EX DATE 
05-21-04 

27 May 04 ANNTAYLOR STORES CORP COM 0.00 RECEIVED 1,200 00 SHARES AS A 000 0 .00 000 
CUSIP 036115103 STOCK SPLIT OF 1 ADDITIONAL ANNTAYLOR STORES CORP COM OUSIP. 0 .00 0 .00 
2,400000 SHARE(S) FOR EACH 2 SHARE(S) 036115103 

HELD PAYABLE TO HOLDERS OF 3,600000 
RECORD05-11-04. EXDATE 
05-27-D4 
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1 Nov 04 #REORG/GIBRALTAR STEEL N/C TO 0 .00 RECEIVED 1,050 00 SHARES AS A 0.00 0.00 0.00 
GIBRALTER INDS INC SEC STOCK SPLIT OF 3 00 ADDITIONAL #REORG/GIBRALTAR STEEL N/C TO GIBRALTER 0 .00 0 .00 
#2010210EF10/26/04 CUSIP SHARE(S) FOR EACH 2 00 INDS INC SEC #2010210 EF 10/26/154 
37476F103 SHARE(S) HELD PAYABLE TO CUSIP 37476F103 
2,100000 HOLDERS ON RECORD 10M5104, EX 3.150000 

DATE 11/01/04 FRACTIONS 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

to, tatement, Account 666iber, 765"' o#j 
DEC 04, 

Account Name *FREEDOM FORUt,4 -B 
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Capital Change Detail Page 227 of 22~ 

Original security description/Asset ID Original 
Realized galn/loss 

Ex date Shares Payment Resulting security description/Asset ID Resulting Market 
cost Change description Amount Shares cost Translation 

Equities 

United States 

I Oct 04 #REORG/NEW CENTURY FINL PLAN 0 .00 DELIVERED 2,339 00 SHARES OF 0 .00 0 .00 0 .00 
OF REORG TO NEW CENTURY FINL #REORGINEW CENTURY FINL PLAN #REORG/NEW CENTURY FINL PLAN OF REORG TO 58.780.75 0 .00 
SEC#2007994 EFF CUSIP OF F1 IN EXCHANGE FOR 2,339 00 NEW CENTURY FINL SEC#2007994 EFF 
64352D101 SHRS OF CUSIP NUMBER #6435EV10 CUSIP. 64352D101 

RATE OF 10000000000 FOR 1 -2,339000 
EFFECTIVE 10101/04 PLAN OF 

1 Oct 04 #SEORGINEW CENTURY FINL PLAN 000 DELIVERED 1,11100 SHARES OF 000 0 .00 0 .00 
OF SEORG TO NEW CENTURY FINL #REORGINEW CENTURY FINL PLAN #REORGINEW CENTURY FINL PLAN OF REORG TO - 27,920.21 0 .00 
SEC#2007994 EFF CUSIP OF R IN EXCHANGE FOR 1,11100 NEW CENTURY FINL SEC#2007994 EFF 
64352D101 SHRS OF CUSIP NUMBER #6435EV10 CUSIP 64352D101 

RATE OF 10000000000 FOR 1 .1,111000 
EFFECTIVE 10/01/04 PLAN OF 

I Oct 04 NEW CENTY FINL CORP MD COM 000 RECEIVED 2,339 00 SHARES OF 0.00 0.00 0.00 
CUSIP 6435EV108 NEW CENTY FINL CORP MD COM IN NEW CENTY FINL CORP MD COM CUSIP 58,780.75 0.00 

EXCHANGE FOR 2,339 00 SHRS OF 6435EV108 
CUSIP NUMBER #64352D10 RATE OF 2,339000 
1 OOODOOOOOO FOR I EFFECTIVE 
10/01/04 PLAN OF REORG 

1 Oct 04 NEW CENTY FINL CORP MD COM 0.00 RECEIVED 1,11100 SHARES OF 0 .00 0 .00 0 .00 
CUSIP 6435EVIOS NEW CENTY FiNL CORP MD COM IN NEW CENTY FINL CORP MD COM CUSIP. 27,920 .21 0 .00 

EXCHANGE FOR 1,111 00 SHFIS OF 6435EV108 
CUSIP NUMBER #64352DIO RATE OF 1,111000 
10000000000 FOR I EFFECTIVE 
10/01104 PLAN OF REORG 



Total Equities 0.00 0.00 - 5,514.27 1,025.21 
0 .00 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Capital Change Detail Page 228 of 22E 

Realized gain/loss 
Criainal security description/Asset ID Original Payment Resulting security descrigtion/Asset ID Resulting Market 

Ex date - Shares cost Change description Amount Shares cost Translation 

Equities 

United States 

5 Nov 04 #REORG/GIBRALTAR STEEL N/C TO 0.00 MEMORANDUM TO RECORD THAT THE 000 0 .00 0 .00 
GIBRALTER INDS INC SEC SECURITY NAME HAS BEEN CHANGED #REORG/GIBRALTAR STEEL N/C TO GIBRALTER - 77,80584 0.00 
#2010210 EF 10126/04 CUSIP TO GIBRALTAR INDS INC COM INDS INC SEC #2010210 EF 10126/04 
37476PI03 CUSIP 37476F103 

-3,150000 

5 Nov 04 GIBRALTAR INDS INC COM 0 .00 MEMORANDUM TO RECORD THAT THE 0 .00 0.00 000 
CUSIP 374689107 SECURITY NAME HAS BEEN CHANGED GIBRALTAR INDS INC COM CUSIP 77,80584 000 

FROM #REORGIGIBRALTAR STEEL 374689107 
N/C TO GIBRALTER INDS INC SEC 3,150000 
#2.010210 EF 10/2ra(04 

1ONovO4 BRIGGS& STRATTON CORP CAP 0.00 RECEIVED 1 .200 00 SHARES AS A 000 0 .00 0 .00 
CUSIP 109043109 STOCK SPLIT OF 1 ADDITIONAL BRIGGS & STRATTON CORP CAP CUSIP 000 0 .00 
1 .200000 SHARE(S) FOR EACH 1 SHARE(S) 109043109 

HELD PAYABLE TO HOLDERS OF 2,400000 
RECORD 10-29-04 . EX DATE 
11-10-04 

15 Dec 04 WILSHIRE BANCORP INC COM 0 .00 RECEIVED 2,600 00 SHARES AS A 000 0.00 0.00 
CUSIP 97186TIOS STOCK SPLIT OF I ADDITIONAL WILSHIRE BANCORP INC COM CUSIP 0 .00 0.00 
2,600000 SHARE(S) FOR EACH I SHARE(S) 97186TI 08 

HELD PAYABLE TO HOLDERS OF 5.200000 
RECORD 12-03-D4, EX DATE 
12-15-04 

Total United States 0.00 0.00 5,514.27 1,025.21 
0.00 
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A Federal regulation allows certain clients to request 
information regarding the time of day that investment 
activity occurred in their accounts . if you require such 
information, please call your Relationship Wriager. 

The Northern Trust Company hereby certifies to the 
best of Its knowledge that this report Is a complete d 

*No Data Available and accurate reflection of Its records. fgl"PSenlor Vice President 
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Account number, 2083-? 00ito Stat~m-~1011 

C ~anne,FFIEEEQOM FORUM -BARCLAYS-MF A count~ 
1 JAN 04 31 DEC 04 

* Change in Book and Market Value Page 1 of 35 

Northern Trust Generated by Northern Trustfrorn reviewed periodic data on 25Jan 05 

Cost Market value For more information 

Opening balance 350,849,205 89 382,592,208.68 

Security receipts 323,149,000.39 347,444,637 99 See funding & disbursement summary 

Total receipts 323,149,000 39 347,444,637.99 See funding & disbursement summary 

Interportfolio transfers out - 55,000,000 00 55,000,000.00 See funding & disbursement summary 

Security deliveries 327,658,589 66 347,444,637.99 See funding & disbursement summary 

Total disbursements 382,658,589 66 402,444,637 99 See funding & disbursement summary 

Income received 7,033,115.71 7.033,115 71 See Income & expense summary, cash activity detail 

Expenses paid 98,13868 . 98,13868 See Income & expense summary 

Unrealized gain/loss change 0.00 28,973,707 .60 See asset summary 

Unrealized gairilloss on security movements 000 - 4,509,589.27 See funding & disbursement summary 

Realized gain/loss 5,357,757.27 5,357.757 27 See realized gain/loss summary 

Accrued income change 2.14 214 See Income & expense summary 

Closing balance 303,632,353.06 364,349,063 45 



mbe*0831' 00-ird"Statenient' Accountnu 
Account,, Nelrnili- ORtl~EDOM FORUM "-BAR CLAYS, M F, 

1 JAN 04 -'31 EC 04 D 

Page 2 of 35 * Change in Cash Value 
Market value Cost For more information 

Opening balance 000 000 

Interportfolio transfers out 55,000,000 00 55,000,000 00 See funding & disbursement summary 

Total disbursements 55,000,000 00 55,000,000 00 See funding & disbursement summary 

Income received 1,505.66 1,50566 See Income & expense summary, cash activity detail 

Expenses paid 98,13868 98,13868 See Income & expense summary 

Securities sold 55,098,138 68 55,098,138 68 See investment transaction summary 

Closing balance 1,50566 1,50566 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 



Total Cost Incl. Accruals 303,632,353.06 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

'17 
ount ~,,Me ;~R Accoun U t,.,n 'm6j*206'~ U6,Statemont'',' 

Acc~ EEEDCM F0,RUM"-8`ARCL F 
31 DEC 2004 

Asset Sunmaiy 
Unrealized galn/loss 

Page 3 of 35 

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

Equities 
Common stock 
United States - USI) 000 364,347,545 .80 303,630,835 41 60,716,710.39 0 .00 60,716,710 .39 364,347,545.80 100.000% 

Total common stock 0 .00 364,347,545.80 303,630,835 .41 60,716,710.39 0.00 60,716,710 .39 364,347,545.0 100.000% 

Total equities 0 .00 364,347,545 .80 303,63Op835 .41 60,716,710.39 0.00 60,716,710.39 364,347,545 .80 100.000% 

Other Assets 

Miscellaneous 
United States - USD 000 085 085 000 000 000 0.85 0.000% 

Total miscellaneous 0.00 0.85 0.85 0.00 OM 0.00 0.85 0.000% 

Total other assets 0.00 0.85 0.85 0.00 0.00 0.00 0.85 0.000% 

Cash and Cash Equivalents 
Short term investment funds 
Short Term Investment Funds 214 1,50566 1,50566 0.00 000 000 1,507.80 0000% 

United States - USID 0.00 900 900 000 000 000 900 0000% 

Total short term investment funds 2.14 1,514.66 1,514.66 0.00 0.00 0.00 1,516.80 0.000% 

Total cash and cash equivalents 2.14 1,514.66 1,514.66 0.00 0.00 0.00 1,516.80 0.000% 

Total Unrealized Gains 60,716,710.39 

Total Unrealized Losses 0.00 

Total 



0 .85 0.00 0 .85 0.85 0.01) 0 .00 0 .00 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

lia t4tem' efit I I, : ~ 11 ;, ~ I .~ ~ " ~Acc nt numbeK 083 J~ &U 01 
Account'Name FREEEDOMtFORUM,'-SARCLAYS-MF' .,~ 

31 DEC'2004 

Asset Detail - Base Currency 
--Unrealized galnAoss 

Page 4 of 35 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Equities 

Common stock 
United States - USID 

CF BARCLAYS EOTY INDEX FD B CUSIP 066659CF8 
1,973,687.58 160.9241470 000 317,613.990 25 266,338,132.79 51,275,857.46 0.00 51,275,857.46 

CF BGI MID CAP EQ INDX FD B LENDABLE CUSIP. 055990907 
1,033,517.42 452179660 0.00 46,733,555 55 37,292,702 .62 9,440,852.93 0.00 9.440,852 .93 

Total USD 0.00 364,347,545.80 303,630,835.41 60,716,710.39 0.00 60,716,710 .39 

Total United States 0.00 364,347,545.80 303,630,835.41 60,716,710.39 0.00 60,716,710 .39 

Total Common Stock 

3,007,205.00 0.00 364,347,545.80 303,630,835.41 60,716,710 .39 0.00 60,716,710 .39 

Total Equities 

3,007,205.00 0 .00 364,347,545.80 303,630,835 .41 60,716,710.39 0 .00 60,716,710.39 

Description/Asset ID Exchange rate/ Accrued 
Unrealized gainAoss 

Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Other Assets 

Miscellaneous 
United States - USD 

&&&CASH HELD ELSEWHERE CUSIP 999689268 
0.85 1 0000000 000 085 0.85 0.00 000 0.00 

Total USID 0.00 0.85 0.85 0,00 0.00 0.00 

Total United States 0.00 0.85 0.85 0.00 0.00 0.00 

Total Miscellaneous 

0.85 0.00 0.85 0.85 0.00 0.00 0.00 

Total Other Assets 



1,514.66 2.14 1,514.66 1,514.66 0.00 0.00 0.00 

Total 
. . . . . . 364,349,06T 31 60,7 .6 71U9 60 6:710 :39": 2.14 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

. . . .. . . . .. ---, 
D- 

c unt,num'ber 083 Ac 0 
Account Name FREEEDOMIFORUM,-BARCLA -IVIF 

~1 DEC 2004, 

Asset Detail - Base Currency 
----Unrealized galnAoss 

Page 5 of 35 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
USD - UNITED STATES DOLLARS 

1.0000000 214 1,505.66 1,505.66 0.00 000 0.00 

Total short term investment funds - all currencies 2.14 1,505.66 1,505.66 0.00 0.00 0.00 

Total short term investment funds - all countries 2.14 1,505.66 1,505.66 0.00 0.00 0.00 

UnIted States - USD 

CF BARCLAYS MONEY MKT FD B CUSIP. 066479CF1 
900 1 .0000000 0.00 900 900 0.00 0.00 0.00 

Total USD 0.00 9.00 9.00 0.00 0.00 0.00 

Total United States 0.00 9.00 9.00 0.00 0.00 0.00 

Total Short Term Investment Funds 

1,514 .66 2 .14 1,514.66 1,514.66 0.00 0.00 0.00 

Total Cash and Cash Equivalents 



No Data To Report 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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191 Sfidement Acc'ount;6 Umber, 10!, 
-EEDOMFORUW-BARCLAYS Account Name FRE 

,JAN 04 - 31 : DEC 04'' 

Fixed Income Amortization - Taxable 
Page 6 of 35 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretfon Realized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description, Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAA Local Local Local Local Local Gain/Loss Local Market 



r 
0 ccoun nu e 'A t env- 

--BARCLAYS-MF unV Nar~e', FREEEDOM, FORUM 
I JAN 04 - 31'D EC ~64 

Page 7 of 35 * Investment Transaction Summary 

Equities 
Common stock 55,098,138 .68 000 - 58,490,357 29 3,392,218.61 0.00 3,392,218 61 

Total equities 55,098,138 68 .000 58,490,357.29 3,392,218.61 0.00 3,392,218.61 

Total sales 55,098,138 .68 .000 58,490,357 .29 3,392,218-61 0.00 3,392,218.61 

Totaf' ." ~?,740341AI 5 3~~, 7.27'~ §,~157,757.27 1098,139.68 itli 7 1 ., N "I" 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Transaction amount Realized gain/loss 
Asset type Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 
Equities 
Common stock 000 000 8,749,975 88 8,749,975 68 0 .00 8,749,975 .88 

Total equities 0 .00 .000 8,749,975 .88 8.749,975 .88 0.00 8,749,975 .88 

Total other gain/loss 0.00 .000 8,749,975 .88 8,749,975 .88 0.00 8,749,975.88 

Sales 



United States - USID 
31 Jan 03 REVERSAL. ##CF BARCLAYS EQTY INDEX Fl) B 0000 0,00 .000 144,29395 144,29395 0.00 144,293.95 
23 Jun 03 CUSIP, 066669CF7 I 
NA 0.000000 

31 Jan 03 ##CF BARCLAYS EOTY INDEX FID B 0.000 000 .000 195,480.11 195,480.11 000 195,48011 
28 May 04 CUSIP 066669CF7 
Pending 0.000000 

31 Jan 03 ##CF BARCLAYS EOTY INDEX FID B 0000 000 .000 - 465.98 - 465.98 000 - 46598 
28 May 04 CUSIP: 066669CF7 
Pending 0000000 

31 Jan 03 REVERSAL CF BARCLAYS ECTY GROWTH FID B 0000 000 000 - 1.33 - 1.33 000 - 1.33 
12 Feb 03 CUSIP. 295993CF4 
NA 0000000 

31 Jan 03 CF BARCLAYS EQTY GROWTH Fl) B 0000 000 000 1.68 1 .68 0.00 168 
27 May 04 CUSIP, 295993CF4 
Pending 0000000 

31 Jan 03 REVERSAL CF BARCLAYS EOTY VALUE FID B 0000 0.00 .000 56,76075 56,760.75 0.00 56,760 .75 
12 Feb 03 CUSIP* 066949CF3 
NA 0000000 

31 Jan 03 CF BARCLAYS EOTY VALUE Fl) B 0000 0.00 .000 57 .089 .38 57,08938 0.00 - 57,089 .38 
27 May 04 CUSIP: 066949CF3 
Pending 0000000 

31 Jan 03 CF BARCLAYS EOTY VALUE Fl) B 0,000 000 000 32618 326.18 000 326.18 
27 May 04 CUSIP. 066949CF3 
Pending 0.000000 

31 Jan 03 REVERSAL CF BGI MID CAP EQ INDX FD B 0000 0.00 .000 420,84403 420,844.03 0.00 420,844.03 
12 Feb 03 LENDABLE 
NA CUSIP. 055990907 0000000 

31 Jan 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0.000 000 000 10,757 .63 10,757.63 000 10,75763 
27 May 04 CUSIP 055990907 
Pending 0.000000 

31 Jan 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 0.00 .000 - 82 .63 - 8263 000 - 82 .63 
27 May 04 CUSIP: 055990907 
Pending 0.000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

4 ~Account P6 -Shitement - 
r 

num6e*42263 
-8'ARU*s'-MF FORUM' 

~,j I JAN 04 - 31 DEC 04 

Investment Transaction Detail Page 8 of 35 

Trade date Security description Realized gain/loss 
ge-ttledate Asset ID Shares/PAR Transaction amount 
rr-adeStatus Broke r/Co mm isslon Price Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 

Equities 
Common stock 



28 Feb 03 REVERSAL . ##CF BARCLAYS EQTY INDEX FD B 0000 000 000 42,414.62 42,41462 0.00 42,41462 
23 Jun 03 CUSIP, 066669CF7 
NA 0.000000 

28 Feb 03 ##CF BARCLAYS EOTY INDEX FD B 0000 0.00 000 69294 69294 0.00 692.94 
28 May 04 CUSIP 066669CF7 
Pending 0000000 

28 Feb 03 ##CF BARCLAYS EOTY INDEX FD B 0000 000 000 7,521 20 7,S2120 000 7,521 .20 
28 May 04 CUSIP; 066669CF7 
Pending 0000000 

28 Feb 03 REVERSAL CF BARCLAYS EOTY GROWTH FD B 0000 0.00 .000 3,82269 3,82269 000 3,822.69 
11 Mar 03 CUSIP: 295993CF4 
NA 0000000 

28 Feb 03 CF BARCLAYS EQTY GROWTH FD B 0000 000 000 3,823.05 3,823.05 000 3,823.05 
27 May 04 CUSIP, 295993CF4 
Pending 0. 00000 

28 Feb 03 REVERSAL CF BARCLAYS EOTY VALUE FD B 0,000 0.00 000 5,229.34 5,229.34 0.00 5,22934 
11 Mar 03 CUSIP 066949CF3 
NA 0000000 

28 Feb 03 CF BARCLAYS EOTY VALUE FD B 0000 000 000 14 .88 1488 000 1488 
27 May 04 CUSIP. 066949CF3 
Pending 0000000 

28 Feb 03 CF BARCLAYS EQTY VALUE FD B 0.000 0.00 .000 5,227.43 5,227.43 000 5,227.43 
27 May 04 CUSIP, 066949CF3 
Pending 0000000 

28 Feb 03 REVERSAL: CF BGt MID CAP EQ INDX FD B 0000 000 000 113,14220 113,14220 0.00 113,14220 
12 Mar 03 LENDABLE 
NA CUSIP. 055990907 0000000 

28 Feb 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 000 87,204 .30 87,204 .30 0.00 87,204 .30 
27 May 04 CUSIP 055990907 
Pending 0.000000 

28 Feb 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0.000 0.00 .000 - 4,985.64 - 4.985.64 0.00 - 4,98564 
27 May 04 CUSIP, 055990907 
Pending 0000000 

31 Mar 03 REVERSAL. ##CF BARCLAYS EQTY INDEX FD B 0000 000 .000 227,347.54 227.347.54 0.00 227,347.54 
23 Jun 03 CUSIP, 066669CF7 
NA 0.000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Account Name FREEEDOM FORUM -
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Page 9 of 35 Investment Transaction Detail 

Trade date Security description Realized gain/loss 
9'e-ttledate Asset ID Shares/PAR Transaction amount 
rr-adeStatus B roker/Com mission Price Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 

Equities 



17" 
lio"Siatem'ent, Acco6titnumber $2083 POJPO- 'MF , -BARCLAYS Aiicol6li(NaMe FREEEDOAI FPR,UM, 

I JAN 04'- 31' DEC 04 

Page 10 of 35 + Investment Transaction Detail 

Equities 

31 Mar 03 ##CF BARCLAYS ECITY INDEX FD 8 0000 0.00 000 238,825.93 238,825.93 000 238,82593 
28 May 04 CUSIP . 066669CF7 
Pending 0000000 

31 Mar 03 ##CF BARCLAYS EQTY INDEX FD B 0000 000 .000 - 29,371 .71 - 29,371 .71 0.00 - 29,371 .71 
28 May 04 CUSIP 066669CF7 
Pending 0000000 

31 Mar 03 REVERSAL CF BARCLAYS EQTY GROWTH FD B 0000 000 .000 4,256.91 - 4,25691 000 - 4,256.91 
23 Jun 03 CUSIP. 295993CF4 
NA 0000000 

31 Mar 03 CF BARCLAYS EOTY GROWTH FD B 0000 000 000 16,425 .31 16,425 .31 0.00 16,425.31 
27 May 04 CUSIP: 295993CF4 
Pending 0.000000 

31 Mar 03 CF BARCLAYS ECTY GROWTH FD B 0000 000 .000 - 11423 - 114.23 000 114.23 
27 May 04 CUSIP* 295993CF4 
Pending 0000000 

31 Mar 03 REVERSAL. CF BARCLAYS EQTY VALUE FID B 0000 0.00 000 420,664.17 420,664.17 0.00 420.664.17 
23 Jun 03 CUSIP: 066949CF3 
NA 0.000000 

31 Mar 03 CF BARCLAYS EOTY VALUE FD B 0000 0.00 000 - 43,576 .55 43,57655 0.00 - 43,57655 
27 May 04 CUSIP. 066949CF3 
Pending 0000000 

31 Mar 03 CF BARCLAYS EQTY VALUE FD B 0.000 000 .000 336,365.04 336,365.04 0.00 336,36504 
27 May 04 CUSIP: 066949CF3 
Pending 0000000 

31 Mar 03 REVERSAL CF BGI MID CAP EQ INDX FD B 0000 000 .000 67,947 .99 67,947 .99 000 67,947 .99 
23 Jun 03 LENDABLE 
NA CUSIP, 055990907 0.000000 

31 Mar 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 000 2,114.41 2,11441 000 2,114,41 
27 May 04 CUSIP* 055990907 
Pending 0000000 

31 Mar 03 CF BGI MID CAP EQ INDX FD 6 LENDABLE 0000 000 .000 14,78305 14,783.05 0.00 14,78305 
27 May 04 CUSIP. 055990907 
Pending 0000000 

30 Apr 03 REVERSAL- ##CF BARCLAYS EOTY INDEX FD B 0000 0.00 000 218,156.79 218.15679 0.00 218,156.79 
12 May 03 CUSIP. 066669CF7 
NA 0000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description Realized ga!nAoss 
Se-ttledate Asset ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 



Equities 

30 Apr 03 ##CF BARCLAYS EQTY INDEX FD B 0000 000 .000 529,284.49 529,28449 000 529,284.49 
28 May 04 CUSIP 066669CF7 
Pending 0000000 

30 Apr 03 ##CF BARCLAYS ECTY INDEX FD B 0000 000 .000 2,924.57 2,924.57 000 2,924.57 
28 May 04 CUSIP. 066669CF7 
Pending 0.000000 

30 Apr 03 REVERSAL: CF BARCLAYS EOTY GROWTH FD B 0000 0.00 .000 6,16023 - 6.160.23 0.00 6,160.23 
12 May 03 CUSIP- 295993CF4 
NA 0.000000 

30 Apr 03 CF BARCLAYS EOTY GROWTH FD B 0000 0.00 000 6,15973 6,159.73 000 6.159.73 
27 May 04 CUSIP. 295993CF4 
Pending 0000000 

30 Apr 03 REVERSAL. CF BARCLAYS ECITY VALUE FD B 0000 000 .000 85,825 .75 85,825 .75 000 85,825 .75 
12 May 03 CUSIP: 066949CF3 
NA 0.000000 

30 Apr 03 CF BARCLAYS EQTY VALUE FD B 0000 000 .000 - 12922 - 129.22 000 - 129.22 
27 May 04 CUSIP. 066949CF3 
Pending 0000000 

30 Apr 03 CF BARCLAYS EOTY VALUE FD B 0000 0.00 .000 85,952 .70 85,952 .70 0.00 85,952 .70 
27 May 04 CUSIP, 066949CF3 
Pending 0,000000 

30 Apr 03 REVERSAL . CF BGI MID CAP EQ INDX FD B 0000 000 000 50,54983 50,549 .83 0.00 50,54983 
12 May 03 LENDABLE 
NA CUSIP. 055990907 0000000 

30 Apr 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 000 11,54981 11,54981 000 11,549 .81 
27 May 04 CUSIP. 055990907 
Pending 0000000 

30 Apr 03 CF BGI MID CAP EO INDX FID B LENDABLE 0000 000 000 - 34885 - 348.85 0.00 - 348.85 
27 May 04 CUSIP: 055990907 
Pending 0.000000 

30 May 03 REVERSAL ##CF BARCLAYS EQTY INDEX FD B 0000 000 .000 47,370.87 47,370 .87 000 47.370 .87 
11 Jun 03 CUSIP: 066669CF7 
NA 0000000 

30 May 03 ##CF BARCLAYS EQTY INDEX FD B 0000 0.00 .000 146,974.02 146,974.02 0.00 146,974.02 
28 May 04 CUSIP. 066669CF7 
Pending 0000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Investment Transaction Detail Page 11 of 35 

Trade date Security description Realized gain/loss 
ge-ttledate Asset ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 



-777 7-'--, 77 
'~64'number, 083 iIio- ii, o-: t4tement 

ccountNaMe FREEEDOWFORV!Ioll,,"-B~RPLAY~-A "C VAN 04 31 D C 04-E 

Investment Transaction Detail Page 12 of 35 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 

Equities 

30 May 03 ##CF BARCLAYS EQTY INDEX FD B 0000 000 000 1,127.10 1,127.10 000 1,127.10 
28 May 04 CUSIP 066669CF7 
Pending 0000000 

30 May 03 REVERSAL, CF BARCLAYS EQTY GROWTH FD B 0000 000 000 - 122.52 - 122.52 000 - 12252 
11 Jun 03 CUSIP 295993CF4 
NA 0000000 

30 May 03 CF BARCLAYS EQTY GROWTH FD B 0000 000 000 121 .95 121 .95 0.00 121 .95 
27 May 04 CUSIP. 295993CF4 
Pending 0.000000 

30 May 03 REVERSAL. CF BARCLAYS EQTY VALUE FD B 0000 000 000 257,961.69 257,961.69 000 257,96169 
11 Jun 03 CUSIP, 066949CF3 
NA 0000000 

30 May 03 CF BARCLAYS EQTY VALUE FD B 0000 000 .000 10,669S8 10,66958 000 10,669 .58 
27 May 04 CUSIP: 066949CF3 
Pending 0000000 

30 May 03 CF BARCLAYS EQTY VALUE FD B 0000 000 000 - 65,302 .34 65,302.34 0.00 - 65,302 .34 
27 May 04 CUSIP 066949CF3 
Pending 0.000000 

30 May 03 REVERSAL. CF BGI MID CAP EQ INDX FD B 0.000 000 000 783,457.56 783,457.56 0.00 783,457.S6 
I I Jun 03 LENDABLE 
NA CUSIP. 055990907 0000000 

30 May 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 .000 54,039.56 54,039 .56 0.00 54,039 .S6 
27 May 04 CUSIP. 055990907 
Pending 0000000 

30 May 03 CF BGl MID CAP EQ INOX FD B LENDABLE 0000 000 .000 10,496 .71 10,496.71 0.00 10,49671 
27 May 04 CUSIP. 055990907 
Pending 0.000000 

30 Jun 03 REVERSAL ##CF BARCLAYS EQTY INDEX FD B 0.000 0.00 .000 519,198.86 519,198.86 000 519,198.86 
11 Jul 03 CUSIP: 066669CF7 
NA 0000000 

30 Jun 03 ##CF BARCLAYS EOTY INDEX FD B 0000 0.00 .000 877,670.09 877,670.09 0.00 877,670.09 
28 May 04 CUSIP. 066669CF7 
Pending 0.000000 

30 Jun 03 ##CF BARCLAYS EQTY INDEX FD B 0000 0.00 coo 7,947.59 7,947.59 000 7,947.59 
28 May 04 CUSIP. 066669CF7 
Pending 0000000 

Northern Trust Genoratedby Northem Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description 
9-8--ttledate Asset ID 
rr-adeStatus Broke r/Com mission 

Realized gain/loss 
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Investment Transaction Detail Page 13 of 35 

Trade date Securi!y description Realized gain/loss 
Settle date Aiset ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 

Equities 

30 Jun 03 REVERSAL CF BARCLAYS EQTY GROWTH I'D B 0000 0.00 000 553,82193 553,821 .93 0.00 553,821 .93 
1 1 Jul 03 CUSIP 295993CF4 
NA 0000000 

30 Jun 03 CF BARCLAYS EOTY GROWTH FD B 0000 000 .000 - 61,83106 61,831 .06 000 - 61 .831 .06 
27 May 04 CUSIP: 295993CF4 
Pending 0000000 

30 Jun 03 CIF BARCLAYS EOTY GROWTH FID B 0000 000 000 481,508.00 481,508.00 0.00 481,50800 
27 May 04 CUSIP. 295993CF4 
Pending 0.000000 

30 Jun 03 REVERSAL: CIF BARCLAYS ECITY VALUE FD B 0000 000 .000 211,885.55 211,88555 0.00 211,88555 
11 Jul 03 CUSIP. 066949CF3 
NA 0.000000 

30 Jun 03 CIF BARCLAYS EQTY VALUE FD B 0000 0.00 000 796,57322 796,573.22 0.00 796,573.22 
27 May 04 CUSIP. 066949CF3 
Pending 0.000000 

30 Jun 03 CF BARCLAYS EOTY VALUE FO B 0000 000 000 654,87527 654,875.27 000 654,875.27 
27 May 04 CUSIP. 066949CF3 
Pending 0000000 

30 Jun 03 REVERSAL CIF BGI MID CAP EQ INDX FD B 0000 0.00 000 14,77518 14,77518 0.00 - 14,775 .16 
11 Jul 03 LENDABLE 
NA CUSIP 055990907 0000000 

30 Jun 03 CIF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 000 17,78554 17,785.54 000 17,785 .54 
27 May 04 CUSIP, 055990907 
Pending 0.000000 

30 Jun 03 CF BGI MID CAP EQ INDX FD 8 LENDABLE 0000 000 000 7,99567 7,99567 0.00 7,99567 
27 May 04 CUSIP, 055990907 
Pending 0.000000 

31 Jul 03 REVERSAL ##CF BARCLAYS EQTY INDEX FD B 0000 000 .000 96,429.68 96,429 .68 0.00 96,429 .68 
12 Aug 03 CUSIP 066669CF7 
NA 0000000 

31 Jul 03 ##CF BARCLAYS EOTY INDEX FD B 0000 000 .000 1,572.51 1,572.51 0.00 1,572.51 
28 May 04 CUSIP. 066669CF7 
Pending 0.000000 

31 Jul 03 ##CF BARCLAYS EOTY INDEX FD B 0000 000 .000 115,716.54 115,716.54 0.00 115,716.54 
28 May 04 CUSIP, 066669CF7 
Pending 0.000000 



Equities 
31 Jul 03 REVERSAL' CF BARCLAYS EQTY GROWTH FID B 0000 000 000 - 4,57991 - 4,57991 0.00 - 4,579.91 
12 Aug 03 CUSIP. 295993CF4 
NA 0000000 

31 Jul 03 CF BARCLAYS EQTY GROWTH FD B 0.000 000 000 582.72 58272 0.00 58272 
27 May 04 CUSIP 295993CF4 
Pending 0.000000 

31 Jul 03 CF BARCLAYS EOTY GROWTH FID B 0.000 000 000 10,48306 10,48306 0.00 10,48306 
27 May 04 CUSIP: 295993CF4 
Pending 0000000 

31 Jul 03 REVERSAL CF BARCLAYS EQTY VALUE FD B 0000 0.00 000 152,766.15 152,766.15 000 152,766.15 
12 Aug 03 CUSIP. 066949CF3 
NA 0.000000 

31 Jul 03 CF BARCLAYS EQTY VALUE FD B 0.000 0.00 .000 3,40068 3,400.68 0.00 - 3,40068 
27 May 04 CUSIP. 066949CF3 
Pending 0000000 

31 Jul 03 CF BARCLAYS EQTY VALUE Fl) 8 0.000 000 .000 131 .61866 131,61866 0.00 131,618.66 
27 May 04 CUSIP. 066949CF3 
Pending 0.000000 

31 Jul 03 REVERSAL- CF BGI MID CAP EQ INDX FD B 0000 0.00 000 194.112.23 194,112.23 000 194,11223 
12 Aug 03 LENDABLE 
NA CUSIP. 055990907 0.000000 

31 Jul 03 CF BGI MID CAP EQ INDX Fl) B LENDABLE 0000 000 000 94.748.74 94,74874 000 94,748.74 
27 May 04 CUSIP. 055990907 
Pending 0000000 

31 Jul 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 0.00 .000 142,983.94 142,983.94 000 142,983.94 
27 May 04 CUSIP 055990907 
Pending 0000000 

14 Aug 03 REVERSAL- CF BARCLAYS EQTY VALUE FD B 0000 000 .000 1,107,127.77 1 .107,127 .77 000 1,107,127 77 
11 Sep 03 CUSIP, 066949CF3 
NA 0000000 

15 Aug 03 REVERSAL CF BARCLAYS EOTY GROWTH FD B 0000 000 000 2,510.36 2,510.36 0.00 - 2,51036 
11 Sep 03 CUSIP 295993CF4 
NA 0000000 

15 Aug 03 CF BARCLAYS EOTY GROWTH FD B 0000 0.00 .000 2,509.90 2,509.90 0.00 2,509.90 
27 May 04 CUSIP. 295993CF4 
Pending 0.000000 
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Equities 
15 Aug 03 CF BARCLAYS EOTY VALUE Fl) B 0000 000 .000 16,424 .46 16,424.46 0.00 16,424 .46 
27 May 04 CUSIP: 066949CF3 
Pending 0000000 

15 Aug 03 CIF BARCLAYS EQTY VALUE FD B 0000 000 .000 1,109,929.99 1,109,929 99 000 1,109,929 99 
27 May 04 CUSIP: 066949CF3 
Pending 0000000 

29 Aug 03 REVERSAL ##CF BARCLAYS EOTY INDEX Fl) B 0000 0.00 .000 - 65,24197 - 65,241 .97 0.00 - 65,241 .97 
10 Sep 03 CUSIP: 066669CF7 
NA 0000000 

29 Aug 03 ##CF BARCLAYS EOTY INDEX Fl) B 0.000 0.00 000 320,07620 320,076.20 000 320,07620 
28 May 04 CUSIP' 066669CF7 
Pending 0000000 

29 Aug 03 ##CF BARCLAYS EQTY INDEX FD B 0000 0.00 000 80.15 80.15 0.00 80.15 
28 May 04 CUSIP. 066669CF7 
Pending 0,000000 

29 Aug 03 REVERSAL. CF BGI MID CAP EQ INDX FD B 0000 0.00 .000 7,33332 7,33332 000 7,333.32 
10 Sep 03 LENDABLE 
NA CUSIP, 055990907 0000000 

29 Aug 03 CF BG1 MID CAP EQ INOX FD B LENDABLE 0000 000 .000 2,96858 2,96858 000 2,968.58 
27 May 04 CUSIP. 055990907 
Pending 0000000 

29 Aug 03 CF BGI MID CAP EO INDX FD B LENDABLE 0,000 000 .000 15,509.85 15,509 .85 000 15,509 .85 
27 May 04 CUSIP 055990907 
Pending 0000000 

30 Sep 03 REVERSAL ##CF BARCLAYS EOTY INDEX FID 5 0.000 0.00 000 318,063.05 318,063.05 0.00 318,063.05 
9 Oct 03 CUSIP. 066669CF7 
NA 0000000 

30 Sep 03 ##CF BARCLAYS ECITY INDEX FD B 0000 000 '000 525,525.29 525,525.29 0.00 525,525.29 
28 May 04 CUSIP 066669CF7 
Pending 0,000000 

30 Sep 03 ##CF BARCLAYS EOTY INDEX Fl) B 0000 000 .000 1,574.46 1,574.46 0.00 1,574.46 
28 May 04 CUSIP, 066669CF7 
Pending 0000000 

30 Sep 03 REVERSAL CIF BGI MID CAP EQ INDX FD B 0.000 000 000 10,348 .51 - 10,348 .51 0.00 - 10,34851 
9 Oct 03 LENDABLE 
NA CUSIP- 055990907 0.000000 

Northern Trust Generatedby Northem Trust from reviewed periodic data on 25Jan 05 
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30 Sep 03 CF BG1 MID CAP EQ INDX FD B LENDABLE 0.000 0 .00 000 8,723 .18 8,723 .18 0.00 8,72318 
27 May 04 CUSIP: 055990907 
Pending 0000000 

30 Sep 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 .000 69,591 .83 69,591 .83 0.00 69.591 .83 
27 May 04 CUSIP: 055990907 
Pending 0000000 

31 Oct 03 REVERSAL- ##CF BARCLAYS EOTY INDEX FD B 0000 0.00 000 138,335.88 138,335.88 0.00 138,33588 
12 Nov 03 CUSIP 066669CF7 
NA 0000000 

31 Oct 03 ##CF BARCLAYS ECITY INDEX FD B 0000 000 .000 571 .142 .85 571,142,85 0.00 571,142.85 
28 May 04 CUSIP. 066669CF7 
Pending 0.000000 

31 Oct 03 ##CF BARCLAYS EQTY INDEX FD B 0,000 000 .000 981.68 981-68 0.00 981.68 
28 May 04 CUSIP: 066669CF7 
Pending 0000000 

31 Oct 03 REVERSAL: CIF SGI MID CAP EQ INDX I'D 3 0000 0.00 000 130,204.87 130.204 .87 000 130,204.87 
12 Nov 03 LENDABLE 
NA CUSIP 055990907 0.000000 

31 Oct 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 .000 49 .243 .24 49,243 .24 0.00 49,243 .24 
27 May 04 CUSIP- 055990907 
Pending 0.000000 

31 Oct 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 .000 114,57919 114,579.19 000 114,579.19 
27 May 04 CUSIP, 055990907 
Pending 0.000000 

28 Nov 03 REVERSAL : ##CF BARCLAYS EOTY INDEX FD B 0.000 0.00 .000 287,799.63 287,799.63 000 287,799.63 
10 Dec 03 CUSIP. 066669CF7 
NA 0.000000 

28 Nov 03 ##CF BARCLAYS EQTY INDEX FD B 0000 0.00 000 1,187,761.06 1,187,761 .06 000 1,187,761 06 
28 May 04 CUSIP: 066669CF7 
Pending 0.000000 

28 Nov 03 ##CF BARCLAYS EOTY INDEX FD B 0000 000 .000 4,69938 4,69938 0.00 4,699.38 
28 May 04 CUSIP. 066669CF7 
Pending 0000000 

28 Nov 03 REVERSAL. CF BGI MID CAP EQ INDX FD B 0000 000 000 63,440 .75 63,440.75 0.00 63,440 .75 
10 Dec 03 LENDABLE 
NA CUSIP- 055990907 0000000 
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Equities 

28 Nov 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 000 7,961 .09 7,961 .09 0 .00 7,961 .09 
27 May 04 CUSIP- 055990907 
Pending 0.000000 

28 Nov 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0.000 0.00 .000 45,076 .60 45,076 .60 0.00 45,076 .60 
27 May 04 CLISIP. 055990907 
Pending 0000000 

31 Dec 03 REVERSAL. ##CF BARCLAYS EQTY INDEX FD B 0000 000 000 508,689.94 508,689.94 0.00 508,689.94 
14 Jan 04 CUSIP: 066669CF7 
NA 0.000000 

31 Dec 03 ##CF BARCLAYS EQTY INDEX FID B 0.000 000 .000 5,264.69 5,26469 0.00 5,264.69 
28 May 04 CUSIP: 066669CF7 
Pending 0.000000 

31 Dec 03 ##CF BARCLAYS EOTY INDEX FD B 0.000 0.00 000 1 .771,818 42 1 .771,818 .42 000 1,771,818.42 
28 May 04 CUSIP, 066669CF7 
Pending 0.000000 

31 Dec 03 REVERSAL CF BGI MID CAP EQ INDX FD B 0000 0.00 000 - 681,264.43 681,264.43 0.00 - 681,264.43 
13 Jan 04 LENDABLE 
NA CUSIP. 055990907 0.000000 

31 Dec 03 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 .000 117,060.67 117,060.67 0.00 117,06067 
27 May 04 CUSIP. 055990907 
Pending 0000000 

31 Dec 03 CF BGI MID CAP EQ INDX FD 8 LENDABLE 0000 000 .000 883,67250 883,67250 000 883,672.50 
27 May 04 CLISIP, 055990907 
Pending 0.000000 

30 Jan 04 ##CF BARCLAYS EQTY INDEX FD B 0000 000 .000 69,932 .76 69,932 .76 0.00 69,932 .76 
9 Feb 04 CUSIP: 066669CF7 
Pending 0.000000 

30 Jan 04 CF BGI MID CAP EQ INDX I'D B LENDABLE 0000 000 .000 64,48076 64,480 .76 000 64,480 .76 
9 Feb 04 CUSIP. 055990907 
Pending 0000000 

27 Feb 04 ##CF BARCLAYS EQTY INDEX FD B 0000 000 000 517,217.27 517,217.27 0.00 517.217 .27 
10 Mar 04 CUSIP 066669CF7 
Pending 0000000 

27 Feb 04 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 000 840,891 .53 840,891 .53 0.00 840,891.53 
10 Mar 04 CUSIP: 055990907 
Pending 0.000000 
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31 Mar 04 ##CF BARCLAYS ECITY INDEX FD B 0000 000 .000 169.11858 169,11858 000 169,11858 
12 Apr 04 CUSIP. 066669CF7 
Pending 0.000000 

31 Mar 04 CF BGI MID CAP EQ INDX FD 8 LENDABLE 0000 000 .000 186,41872 186,418.72 0.00 186,418.72 
12 Apr 04 CUSIP 055990907 
Pending 0000000 

30 Apr 04 CF BARCLAYS EQTY INDEX FD B 0.000 0,00 .000 209,31344 209,313.44 000 209.313 .44 
12 May 04 CUSIP. 066659CFB 
Pending 0000000 

30 Apr 04 CF BG1 MID CAP EQ INDX FD B LENDABLE 0000 000 .000 301,641.84 301,64184 000 301,641 .84 
12 May 04 CUSIP. 055990907 
Pending 0.000000 

28 May 04 CF BARCLAYS EOTY INDEX FD B 0000 0.00 .000 - 40 .13 - 40 .13 0.00 - 40.13 
10 Jun 04 CUSIP. 066659CFS 
Pending 0000000 

28 May 04 CF BGI MID CAP EQ INDX FD B LENDABLE 0.000 000 .000 45,59367 45,59367 0.00 45,593 .67 
10 Jun 04 CUSIP 055990907 
Pending 0000000 

30 Jun 04 CF BARCLAYS EQTY INDEX FD B 0000 000 000 523,864.27 523,86427 0.00 - 523,86427 
13 Jul 04 CUSIP. 066659CFB 
Pending 0000000 

30 Jun 04 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 .000 49,77106 49,771 .06 0.00 49,771 .06 
13 Jul 04 CUSIP: 055990907 
Pending 0.000000 

30 Jul 04 CF BARCLAYS EQTY INDEX FD B 0000 000 .000 368,988.18 368,988.18 0.00 - 368,988.18 
11 Aug 04 CUSIP 066659CF8 
Pending 0.000000 

30 Jul 04 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 0.00 000 1,153,702.25 1,153,702.25 0.00 1,153,702.25 
1 1 Aug 04 CUSIP 055990907 
Pending 0.000000 

31 Aug 04 CF BARCLAYS EQTY INDEX Fl) 8 0000 000 000 - 739,67264 - 739,672.64 0.00 - 739,672.64 
14 Sep 04 CUSIP, 066659CF8 
Pending 0.000000 

31 Aug 04 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 .000 1,243,881 .38 1,243.881 .38 0.00 1,243,881 .38 
14 Sep 04 CUSIP: 055990907 
Pending 0,000000 
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30 Sep 04 CF BARCLAYS EQTY INDEX FD B 0000 0.00 000 170,375.84 170,37584 0.00 170,37584 
14 Oct 04 CUSIP: 066659CFB 
Pending 0.000000 

30 Sep 04 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 000 .000 435,921.64 435,921.64 0.00 435,921.64 
14 Oct 04 CUSIP. 055990907 
PendIng 0.000000 

29 Oct 04 CF BARCLAYS ECITY INDEX FD B 0000 000 .000 421,671.30 421,671.30 0.00 421,67130 
12 Nov 04 CUSIP. 066659CF8 
Pending 0000000 

29 Oct 04 CF BGI MID CAP EQ INDX FD B LENDABLE 0.000 0.00 .000 216,81221 216,812.21 0.00 216,81221 
12 Nov 04 CUSIP. 055990907 
Pending 0000000 

30 Nov 04 CF BARCLAYS ECITY INDEX FD 5 0000 000 000 186,967,43 186,967.43 0.00 186,96743 
13 Dec 04 CUSIP. 066659CF8 
Pending 0000000 

30 Nov 04 CF BGI MID CAP EQ INDX FD B LENDABLE 0000 0.00 000 7,05789 7,05789 0.00 7,057.89 
13 Dec 04 CUSIP 055990907 
Pending 0000000 

31 Dec 04 CF BARCLAYS EOTY INDEX FD B 0000 0.00 .000 1 .732,011 .51 - 1.732,011 51 0.00 1,732.011 .51 
12 Jan 05 CUSIP: 066659CF8 
Pending 0.000000 

31 Dec 04 CF BGI MID CAP EQ INDX I'D B LENDABLE 0000 000 .000 393,883.83 393,88383 000 393,883.83 
12 Jan 05 CUSIP. OS5990907 
Pending 0000000 

Total United States - USD 0.00 .000 8.749,975.88 8,749,975.88 0.00 8,749,975.88 

Total common stock 0.00 .000 8,749,975.88 8,749,975.88 0.00 8,749,975.88 

Total equities 0.00 .000 8,749,975.88 8,749,975.88 0.00 8,749,975.88 

Total other gaintloss 0.00 0,00 .000 8,749,975.88 8,749,975.88 0.00 8,749,975.88 
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Trade date Security description 
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Trade-Status Broker/Commission 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

United States - USID 
3 Apr 03 REVERSAL* ##GF BARCLAYS EQTY INDEX FE) B 210.810 23,79185 .000 31,90652 8,114.67 0.00 8,11467 
28 Apr 03 CLISIP : 066669CF7 
NA 112860000 

3 Apr 03 ##CF BARCLAYS EQTY INDEX FD B - 210810 23,79185 000 - 31,97459 - 8,182.74 0.00 - 8,18274 
28 Apr 03 CLISIP 066669CF7 
Pending 112860000 

15 Aug 03 REVERSAL: ##CF BARCLAYS ECTY INDEX I'D B 83,538 .980 10,727 .029 .77 .000 12,410,554 .31 1,683.524 .54 0.00 1,683,524 54 
26 Aug 03 CLISIP : 066669CF7 
NA 128.460000 

15 Aug 03 ##CF BARCLAYS EOTY INDEX FD B 83,538980 10,727,029 77 .000 12,488,835 99 1,761,806.22 000 1,761,806.22 
26 Aug 03 CLISIP . 066669CF7 
Pending 128460000 

3 Oct 03 REVERSAL . ##CF BARCLAYS EOTY INDEX Fl) B 310.170 41,502 .99 .000 46,22262 4,71963 0.00 4,719.63 
9 Oct 03 CUSIP 066669CF7 
NA 133810000 

3 Oct 03 ##CF BARCLAYS EQTY INDEX FD B - 310.170 41,50299 .000 46,57422 5,071 .23 0.00 5,071.23 
9 Oct 03 CLISIP. 066669CF7 
Pending 133810000 

10 Nov 03 REVERSAL. ##CF BARCLAYS EOTY INDEX Fl) B 126440 17,23366 000 18,875 .70 1,64204 0.00 1,642.04 
10 Dec 03 CUSIP: 066669CF7 
NA 136300000 

10 Nov 03 ##CF BARCLAYS EOTY INDEX FID B - 126.440 17,233 .66 .000 19,042 .26 1,808.60 000 1,80860 
10 Dec 03 CUSIP. 066669CF7 
Pending 136300000 

12 Nov 03 REVERSAL ##CF BARCLAYS EQTY INDEX Fl) B 33010 - 4,54962 000 4,927.92 378.30 000 37830 
10 Dec 03 CLISIP . 066669CF7 
NA 137.840000 

12 Nov 03 ##CF BARCLAYS EQTY INDEX FD B - 33.010 4,54962 .000 4,97141 421 .79 0.00 421.79 
10 Dec 03 CLISIP. 066669CF7 
Pending 137.840000 

9 Feb 04 ##CF BARCLAYS ECITY INDEX FD B - 143.620 21,38092 .000 21,901 .80 520.88 000 520.88 
27 Feb 04 CLISIP* 066669CF7 
Settled 148.970000 
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15 Aug 03 CIF BARCLAYS EQTY GROWTH FD B - 862870 34,16584 000 - 35,344.55 - 1,178.71 000 - 1,178.71 
26 Aug 03 CUSIP 295993CF4 
Pending 39 6500000 

5 Aug 04 CF BARCLAYS EQTY INDEX Fl) B - 386,247 340 55,000,000 .00 000 57,938,890 10 2,938.890 10 000 2,938,890 10 
11 Aug 04 CUSIP: 066659CFB 
Settled 142430000 

17 Aug 04 CF BARCLAYS EOTY INDEX FD 8 - 152990 21,831 .02 .000 - 22,597.71 - 766.69 0.00 - 76669 
1 Sep 04 CUSIP. 066659CF8 
Settled 142.690000 

15 Oct 04 CIF BARCLAYS ECITY INDEX Fl) B - 149.280 21,881 35 000 22,051 97 - 17062 000 - 17062 
29 Oct 04 CUSIP 066659CF8 
Settled 146580000 

29 Oct 04 CF BARCLAYS EQTY INDEX FD B - 139.070 20,801 52 .000 20 .539 .81 261 .71 000 261 .71 
13 Dec 04 CUSIP: 066659CFB 
Settled 149580000 

8 Apr 03 REVERSAL. CF BARCLAYS EQTY VALUE FD B 305310 9,64296 000 10,087 .11 444.15 000 444.15 
28 Apr 03 CUSIP, 066949CF3 
NA 31 .580000 

8 Apr 03 CF BARCLAYS EOTY VALUE FD 8 - 305310 9,642.96 .000 - 10,093.07 - 450.11 000 - 450.11 
28 Apr 03 CUSIP: 066949CF3 
Pending 31 .580000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Realized gainfloss 

Sales 

Equities 
8 Apr 03 REVERSAL CF BARCLAYS EOTY GROWTH Fl) B 190130 - 6,86628 .000 7,90844 1,042.16 0.00 1,042.16 
28 Apr 03 CUSIP* 295993CF4 
NA 36110000 

8 Apr 03 CF BARCLAYS ECTY GROWTH FID B - 190130 6,86628 .000 - 7,910.16 - 1,04388 0.00 1,G43.88 
28 Apr 03 CUSIP. 295993CF4 
Pending 36.110000 

15 Aug 03 REVERSAL . CF BARCLAYS EOTY GROWTH FD B 1,330,894.430 - 52,697,538.14 .000 55,074 .925 .16 2,377,387.02 0.00 2,377,387.02 
26 Aug 03 CUSIP 295993CF4 
NA 39600000 

15 Aug 03 REVERSAL CF BARCLAYS EQTY GROWTH FID 8 862870 - 34,16584 .000 35,32576 1 .159 .92 0.00 1,159.92 
26 Aug 03 CUSIP, 295993CF4 
NA 39.600000 

15 Aug 03 CF BARCLAYS EQTY GROWTH FD B - 1,330,894 430 52,697,538 14 000 - 55,103,926 .02 2,406,387 88 000 2.406,367.88 
26 Aug 03 CUSIP: 295993CF4 
Pending 39,600000 



Equities 

15 Aug 03 REVERSAL'CF BARCLAYS ECITY VALUE FD B 1,433,776 080 53,231,030 26 000 46,674,773.42 6,556,256 84 0 .00 6,556,256 .84 
26 Aug 03 CUSIP' 066949CF3 
NA 37130000 

15 Aug 03 REVERSAL' CF BARCLAYS ECITY VALUE FD B 653,478380 24,238,804 39 000 21,273,165.14 2,965,639.25 000 2,965,639.25 
26 Aug 03 CUSIP. 066949CF3 
NA 37.130000 

15 Aug 03 CF BARCLAYS EQTY VALUE FID B 1,433,776.080 53,231 .030.26 000 46,912,180.03 6,318,850 23 0.00 6.318,850 .23 
26 Aug 03 CUSIP: 066949CF3 
Pending 37.130000 

15 Aug 03 CF BARCLAYS EOTY VALUE FID B 653,478 380 24,238,804 39 .000 21,381,368.98 2,857,435.41 000 2,857,435.41 
26 Aug 03 CUSIP: 066949CF3 
Pending 37.130000 

8 Apr 03 REVERSAL CIF BG1 MID CAP EQ INDX FD B 97110 - 2,68595 .000 2.79643 110.48 0.00 11048 
28 Apr 03 LENDABLE 
NA CUSIP. 055990907 27.660000 

8 Apr 03 CF BG1 MID CAP EQ INDX FD B LENDABLE - 97.110 2,68595 .000 2.8" 11 158.16 0.00 158.16 
28 Apr 03 CUSIP 055990907 
Pending 27.660000 

3 Oct 03 REVERSAL CIF BGI MID CAP EQ INDX FD B 127290 4,52986 000 3,565.38 964.48 0.00 964.48 
9 Oct 03 LENDABLE 
NA CUSIP. 055990907 35590000 

3 Oct 03 CF BGI MID CAP EQ INDX FID B LENDABLE - 127290 4,52986 000 3,767.88 761.98 0.00 761 .98 
9 Oct 03 CUSIP 055990907 
Pending 35590000 

10 Nov 03 REVERSAL* CF BGI MID CAP EQ INDX FD B 71 .180 2,64313 000 2,00508 638.05 0.00 638.05 
10 Dec 03 LENDABLE 
NA CUSIP 055990907 37.130000 

10 Nov 03 CF BGI MID CAP EO INDX FD B LENDABLE - 71 .180 2,64313 .000 2,120.63 52250 0.00 52250 
10 Dec 03 CUSIP 055990907 
Pending 37.130000 

9 Feb 04 CIF BG1 MID CAP EQ INDX FD B LENDABLE - 73.150 2,937.93 .000 2,261.10 676.83 0.00 676.63 
27 Feb 04 CUSIP. 055990907 
Settled 40.180000 

17 Aug 04 CF BGI MID CAP EQ INDX FD B LENDABLE - 82 .070 3,119.20 000 2,761 22 357.98 0.00 357.98 
2 Sep 04 CUSIP- 055990907 
Settled 38,030000 
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15 Oct 04 CF BGI MID CAP EQ INDX FD B LENDABLE - 78.530 3.12288 .000 2,77639 346 .49 000 346 .49 
29 Oct 04 CUSIP- 055990907 
Settled 39770000 

29 Oct 04 CF BGI MID CAP EQ INDX Fl) B LENDABLE - 74 .790 3,063.86 .000 2,66228 401 .58 000 401 .58 
13 Dec 04 CUSIP 055990907 
Settled 40.970000 

Total United States - USD 55,098,138.68 .000 58,490,357-29 3,392,218.61 0.00 3,392,218.61 

Total common stock 55,098,138 .68 .000 58,490,357.29 3,392,218.61 0.00 3,392,218.61 

Total equities 55,098,138.68 .000 58,490,357.29 3,392,218.61 0.00 3,392,218.61 

Total sales 387,140.84 55,098,138.68 .000 58,490,357.29 3,392,218.61 0.00 3,392,218.61 

at transactions', 757.27 
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NO DATA TO REPORT 
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Local Proceeds Local Local Proceeds 
Trade date/ Security description ~ase -Proceeds Base Base Proceeds 
Settle date Country Trade Status Asset ID Shares/PAR Base Market Market Base Market 



Income 
Equities 

Common stock 

Total equities 

000 000 7,031,610.05 0.00 0.00 0.00 7,031,610 05 

0.00 0.00 7,031,610.05 0.00 0.00 0.00 7,031,610.05 

Expense 
Cash and cash equivalents 
Currency 000 000 98,138 .68 0.00 0.00 0.00 98,138.68 

Total cash and cash equivalents 0.00 0.00 98,138 .68 0.00 0.00 0.00 98,138 .68 

Total expense 0.00 0.00 98,138.68 0.00 0.00 0.00 98,138 .68 

~et income i'exp~F;68 0.00 . . . . . . . . . . . . ;'1'4 . . . . . . . . . . 
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 
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Page 25 of 35 Income & Expense Summuy 
Receivables Receivables Tax recoverable Tax recoverable Tax reclaims 

Type last period this period Amount received last period this period received Earned income 

Cash and cash equivalents 
Short term Investment funds 000 2.14 1,50566 000 000 0.00 1,50780 

Total cash and cash equivalents 0.00 2.14 1,505.66 0.00 0.00 0.00 1,507.80 

Total Income 0.00 2.14 7,033,115.71 0.00 0.00 0.00 7,033,117.85 

Payables Payables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount paid last period this period received Expenses recognized 
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Account Name, FREEEDOM! 

. . .. . . . . . . . . 
Page 26 of 35 Income & Expense Detail - Base Currency 

Common stock 

United States - USD 
##CF BARCLAYS EOTY INDEX FD B .0000 448,806.66 0.00 000 448,806.66 Received this period 

0.000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CUSIP. 066669CF7 Ex date . 31 MAR 04 / Pay date . 12 APR 04 

##CF BARCLAYS ECITY INDEX FD B .0000 532,771.70 0.00 000 532,771 .70 Received this period 
0000 

CUSIP. 066669CF7 Ex date . 31 DEC 03 / Pay date 14 JAN 04 

##CF BARCLAYS EOTY INDEX Fl) B .0000 480,93830 0.00 000 480,938.30 Received this period 
0000 

CUSIP- 066669CF7 Ex date . 31 OCT 03 / Pay date : 12 NOV 03 

##CF BARCLAYS EOTY INDEX FD B .0000 532,771 .70 0.00 0.00 532,771.70 Received this period 
0.000 

CUSIP 066669CF7 Ex date . 31 DEC 03 / Pay date, 14 JAN 04 

##CF BARCLAYS EQTY INDEX FD B 0000 367,03251 000 0.00 367.032 .51 Received this period 
0000 

CUSIP 066669CF7 Ex date* 30 JAN 04 / Pay date, 09 FEB 04 

##CF BARCLAYS EOTY INDEX FD B .0000 586,603.16 0.00 0.00 586,603.16 Received this period 
0000 

CUSIP. 066669CF7 Ex date . 27 FEB 04 / Pay date. 10 MAR 04 

##CF BARCLAYS ECITY INDEX FD B 0000 480,93830 000 000 480,938.30 Received this period 
0000 

CUSIP: 066669CF7 Ex date: 31 OCT 03 / Pay date: 12 NOV 03 

CF BARCLAYS EOTY INDEX FD B 0000 497,58243 000 000 497,582.43 Received this period 
0000 

CUSIP- 066659CFB Ex date. 31 DEC 04 / Pay date 12 JAN 05 

CF BARCLAYS EQTY INDEX FD B .0000 388,104.88 0.00 0.00 388,104.88 Received this period 
0.000 

CUSIP 066659CF8 Ex date . 30 APR 04 / Pay clate- 12 MAY 04 

CF BARCLAYS EOTY INDEX FD B .0000 418,38222 0.00 000 418,382.22 Received this period 
0000 

CUSIP. 066659CF8 Ex date* 30 SEP 04 / Pay date: 14 OCT 04 

CF BARCLAYS ECITY INDEX Fl) B .0000 366,070.17 0.00 0.00 366,070.17 Received this period 
0,000 

CUSIP. 066659CF8 Ex date : 29 OCT 04 / Pay date, 12 NOV 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CF BARCLAYS EOTY INDEX FD B .0000 521,51336 000 000 521,513 .36 Received this period 
0 .000 

CUSIP. 066659CF8 Ex date . 31 AUG 04 / Pay date . 14 SEP 04 

CF BARCLAYS EQTY INDEX FD B .0000 551,03221 000 000 551,032 .21 Received this period 
0 .000 

CUSIP 066659CF8 Ex date, 28 MAY 04 / Pay date 10 JUN 04 

CF BARCLAYS EOTY INDEX FD B 0000 502,08036 0 .00 0 .00 502,080.36 Received this period 
0000 

CUSIP 066659CF8 Ex date- 30 JUN 04 Pay date. 13 JUL 04 

CF BARCLAYS EOTY INDEX FD B .0000 422,301 .99 0 .00 0 .00 422,301 .99 Received this period 
0000 

CUSIP 066659CF8 Ex date 30 JUL 04 Pay date : 11 AUG 04 

CF BARCLAYS EQTY INDEX FD B 0000 1,460,422 .23 000 0 .00 1,460,422 .23 Received this period 
0 .000 

CUSIP* 066659CF8 Ex date. 30 NOV 04 Pay date . 13 DEC 04 

CF BGI MID CAP EQ INDX FD B LENDABLE .0000 44,001 .68 0 .00 0 .00 44,001 .68 Received this period 
0000 

CUSIP . 055990907 Ex date . 30 APR 04 / Pay date 12 MAY 04 

CF BGI MID CAP EO INDX FD B LENDABLE .0000 777.38 0 .00 0 .00 777 38 Received this period 
0 .000 

CUSIP : 055990907 Ex date . 30 APR 04 / Pay date . 12 MAY 04 

CF BGI MID CAP EQ INDX FD B LENDABLE 0000 57,13180 000 0 .00 57,131 .80 Received this period 
0000 

CUSIP . 055990907 Ex date 30 NOV 04 / Pay date 13 DEC 04 

CF BGI MID CAP EQ INDX FD B LENDABLE .0000 30,69831 0 .00 0 .00 30,698.31 Received this period 
0000 

CUSIP . 055990907 Ex date . 30 JUL 04 / Pay date 11 AUG 04 

CF BGI MID CAP EQ INDX Fl) B LENDABLE 0000 35449 000 000 354 .49 Received this period 
0000 

CUSIP . 055990907 Ex date 30 NOV 04 / Pay date, 13 DEC 04 

CF BGI MID CAP EQ INDX FD B LENDABLE .0000 34,437,78 000 0 .00 34,437.78 Received this period 
0 .000 

CUSIP- 055990907 Ex date 30 SEP 04 / Pay date 14 OCT 04 

CF BGI MID CAP EQ INDX FD B LENDABLE 0000 491 .00 0 .00 0 .00 491 .00 Received this period 
0 .000 

CUSIP 055990907 Ex date . 30 SEP 04 / Pay date 15 OCT 04 
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A,b~ount number,9183'o '7 men rcount Name FREEEDOM F0RUM'-BARCLAYPWF, 
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Income & Expense Detail - Base Currency 
Page 28 of 35 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CF BGI MID CAP EQ INDX FD B LENDABLE .0000 29,280.00 000 0.00 29,280.00 Received this period 

CUSIP 055990907 Ex date- 30 JAN 04 / Pay date: 09 FEB 04 
0000 

CF BGI MID CAP EQ INDX FID B LENDABLE .0000 33,115.65 000 0 .00 33,115 65 Received this period 

CUSIP . 055990907 Ex date 29 OCT 04 / Pay date . 12 NOV 04 
0.000 

CF BGI MID CAP EQ INDX FD B LENDABLE 0000 52,07485 0.00 0 .00 52,074 .85 Received this period 

CUSIP, 055990907 Ex date 31 AUG 04 / Pay date 14 SEP 04 
0.000 

CF BGI MID CAP EQ INDX FID B LENDABLE .0000 46,78558 000 000 46,785 58 Received this period 
0.000 

CUSIP : 055990907 Ex date 28 MAY 04 / Pay date . 10 JUN 04 

CF BGI MID CAP EQ INDX FD B LENDABLE .0000 46,498.09 000 0 .00 46,498 09 Received this period 
0.000 

CUSIP . 055990907 Ex date . 27 FEB 04 / Pay date . 10 MAR 04 

CF SGI MID CAP EO INDX FD B LENDABLE .0000 36,854.32 000 000 36,854 .32 Received this period 
0.000 

CUSIP 055990907 Ex date : 30 JUN 04 / Pay date . 13 JUL 04 

CF BGI MID CAP EQ INDX FID B LENDABLE .0000 911 .84 000 0 .00 911 .84 Received this period 
0 .000 

CUSIP . 055990907 Ex date . 30 JAN 04 / Pay date: 09 FEB 04 

CF BGI MID CAP EQ INDX FID B LENDABLE .0000 349.36 000 0 .00 349 36 Received this period 
0 .000 

CUSIP . 055990907 Ex dale* 29 OCT 04 / Pay date : 12 NOV 04 

CF BGI MID CAP EQ INDX FD B LENDABLE .0000 811 50 000 0 .00 811 .50 Received this period 
0 .000 

CUSIP 055990907 Ex data* 30 JUL 04 / Pay date . 11 AUG 04 

CF BGI MID CAP EQ INDX FD B LENDABLE 0000 624.38 000 0 .00 624.38 Received this period 
0000 

CUSIP 055990907 Ex date . 31 AUG 04 / Pay date. 14 SEP 04 

CF BGI MID CAP EQ INDX FD B LENDABLE 0000 90351 000 000 903.51 Received this period 
0000 

CUSIP 055990907 Ex date 28 MAY 04 / Pay date 10 JUN 04 

CF BGI MID CAP EQ INDX FD B LENDABLE 0000 84563 0 .00 000 845 63 Received this period 
0000 

CUSIP . 055990907 Ex date 27 FEB 04 / Pay date : 10 MAR 04 
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Description Rate 
Asset ID/Oates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

CF BOI MID CAP EQ INDX FD B LENDABLE 0000 978 .97 000 000 978 97 Received this period 
0000 

CUSIP, 055990907 Ex date, 30 JUN 04 / Pay date: 13 JUL 04 

CF BGI MID CAP EQ INDX FD B LENDABLE .0000 44,06711 000 000 44,067.11 Received this period 
0000 

CUSIP 055990907 Ex date. 31 DEC 04 / Pay date: 12 JAN 05 

CF BGI MID CAP EQ INDX FD B LENDABLE 0000 38 .40701 0 .00 0.00 38,407.01 Received this period 
0.000 

CUSIP: 055990907 Ex date. 31 MAR 04 / Pay date* 12 APR 04 

CF BGI MID CAP EQ INDX FD B LENDABLE .0000 42685 0.00 0.00 426 .85 Received this period 
0000 

CUSIP 055990907 Ex date, 31 DEC 04 / Pay date . 12 JAN 05 

CF BGI MID CAP EQ INDX FD B LENDABLE 0000 850.78 0.00 000 850 .78 Received this period 
0 .000 

CUSIP : 055990907 Ex date, 31 MAR 04 Pay date : 12 APR 04 

Total common stock 0.00 0.00 0.00 0.00 Receivable last period 
0 .00 0.00 0.00 0.00 Receivable this period 

7,031,610 .05 0.00 0.00 7,031,610 .05 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0 .00 0.00 0.00 0.00 Tax recoverable last period 
0 .00 0.00 0.00 0.00 Tax recoverable this period 
0 .00 0.00 0.00 0.00 Tax reclaims received 
0 .00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

7,031,610 .05 0.00 U.UO 7,031,61U.Ub Earned income 

Total equities 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

7,031,610 .05 0.00 0.00 7,031,610.05 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

7,031,610.05 0.00 0.00 7,031,610.05 Earned income 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 

Short term Investment funds 

United States - USD 
MFI3 NORTHN MSTL FDS DIVERSIFIED ASSETS 1 .8090 214 0.00 0.00 2.14 Receivable this period 
PORTFOLIO 1,505660 
CUSIP . 665278107 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 0000 144 0.00 0.00 1 .44 Received this period 
PORTFOLIO 1,500 .690 
CUSIP' 665278107 Ex date . 30 SEP 04 / Pay date, 01 OCT 04 

MFI3 NORTHN INSTL FOS DIVERSIFIED ASSETS 0000 1,500.69 0.00 0 .00 1,500 .69 Received this period 
PORTFOLIO 0000 
CUSIP . 665278107 Ex date 31 AUG 04 / Pay date 01 SEP 04 

MFS NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 173 000 0.00 1 .73 Received this period 
PORTFOLIO 1,502 .130 
CUSIP . 665278107 Ex date, 29 OCT 04 / Pay date 01 NOV 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 1 .80 000 000 1 .80 Received this period 
PORTFOLIO 1,503860 
CUSIP* 665278107 Ex date- 30 NOV 04 / Pay date, 01 DEC 04 

Total short term Investment funds 0 .00 0.00 0.00 0.00 Receivable last period 
2.14 0.00 0.00 2 .14 Receivable this period 

1,50566 0.00 0.00 1,505.66 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
000 000 0.00 0.00 income sold this period 

1,507 .810 u .uu 0 .00 1,5W .81) Earned income 

Total cash and cash equivalents 0.00 0.00 0.00 0.00 Receivable last period 
2.14 0 .00 0 .00 2.14 Receivable this period 

1,505 .66 0 .00 0 .00 1,505.66 Received this period 
000 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0 .00 0 .00 0.00 Tax recoverable this period 
0 .00 0 .00 0 .00 0.00 Tax reclaims received 
0.00 0 .00 0.00 0.00 Income purchased this period 
0.00 000 0.00 0.00 Income sold this period 

1,507.80 O .Ou 6.00 1,507.80 t7arned income 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 

Total Income 0.00 0.00 0 .00 0.00 Receivable last period 
2.14 0.00 0 .00 2.14 Receivable this period 

7,033,115.71 0 .00 0.00 7,033,115.71 Received this period 
0.00 0 .00 0.00 0 .00 Broker commissions recaptured 
0.00 0.00 0 .00 0 .00 Tax recoverable last period 
0.00 0.00 0.00 0 .00 Tax recoverable this period 
0.00 0.00 0 .00 0 .00 Tax reclaims received 
0.00 0.00 0 .00 0 .00 Income purchased this period 
0.00 0 .00 0.00 0 .00 Income sold this period 

Expense 
Cash and cash equivalents 
Currency 

United States - USD 
TO REFLECT ADVISORY/MGMT FEES FOR .0000 3,122 .88 000 000 3,122 88 Paid this period 
BARCLAYS ON 10/20/2004 . 0 .000 
Value date : 20 OCT 04 / Entry date 29 OCT 04 

To REFLECT ADVISORY/MGMT FEES FOR 0000 21,88135 000 000 21,881 .35 Paid this period 
BARCLAYS ON 10/20/2004 . 0000 
Value date . 20 OCT 04 1 Entry date 29 OCT 04 

TO REFLECT ADVISORY/MGMT FEES FOR BGl ON 0000 2,937 .93 000 0.00 2,937 .93 Paid this period 
02tl 2/2004 . 0000 
Value date 12 FEB 04 / Entry date* 27 FEB 04 

TO REFLECT ADVISORYIMGMT FEES FOR BGt ON 0000 21,38092 000 000 21,380 92 Paid this period 
02/12/2004 . 0 .000 
Value date 12 FEB 04 / Entry date 27 FEB 04 

TO REFLECT ADVISORY/MGMT FEES FOR BGl ON .0000 3,11920 0 .00 0.00 3,119 .20 Paid this period 
08/20/2004 . 0 .000 
Value date, 20 AUG 04 / Entry date, 01 SEP 04 

TO REFLECT ADVISORY/MGMT FEES FOR BGl ON .0000 21,831 .02 0 .00 0.00 21,831 .02 Paid this period 
08/20/2004 . 0 .000 
Value dale 20 AUG 04 / Entry date . 01 SEP 04 

TO REFLECT ADVISORY/MGMT FEES FOR BGl ON 0000 3,06386 000 000- 3,063 86 Paid this period 
11/03/2004 0000 
Value date . 03 NOV 04 / Entry date 13 DEC 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 
Expense 
Cash and cash equivalents 
To REFLECT ADVISORY/MGMT FEES FOR BGl ON .0000 20,801 .52 000 0.00 - 20,801 .52 Paid this period 
11/03/2004 0000 
Value date . 03 NOV 04 / Entry date 13 DEC 04 

Total currency 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 98,138.68 0.00 0.00 - 98,138.68Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 

Total cash and cash equivalents 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

98,13868 0.00 0.00 - 98,138 .68Paid this period 
0.00 0 .00 0.00 0.00 Broker commissions recaptured 
0.00 0 .00 0.00 0 .00 Tax recoverable last period 
0.00 0 .00 0.00 0 .00 Tax recoverable this period 
0 .00 0.00 0.00 0.00 Tax reclaims received 
0 .00 0.00 0.00 0.00 Income purchased this period 
0 .00 0.00 0.00 0.00 Income sold this period 

98,138.68 U.UU U.uU 96,13d .68Expenses recognized 

Total expense 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

98,138 .68 0 .00 0.00 98,138 .68 Paid this period 
0.00 0 .00 0 .00 0.00 Broker commissions recaptured 
0.00 0 .00 0 .00 0.00 Tax recoverable last period 
0.00 0 .00 0 .00 0.00 Tax recoverable this period 
0 .00 0 .00 0 .00 0 .00 Tax reclaims received 
0 .00 0 .00 0 .00 0 .00 Income purchased this period 
0 .00 0 .00 0 .00 0 .00 Income sold this erlod 8,1 

oUn 
,a 9 JdAid 0 .00 0 .00 98,138.68 Expenses 
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Funding & Disbursement Detail 
Security Receipts 

Page 34 of 35 

Total 0.00 -,90 
Total unrealized gainfloss security disbursements less receipts 4,509,589.27 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Value dat 
EntrV dat Security description Transaction amount Realized gain/loss 
Asset ID Transaction description Market value Cost Cost on gain/loss Market Translation Total 
29 Apr 04 CF BARCLAYS EQTY INDEX FD B 347,444,637.99 323,149,000 .39 0 .00 000 0 .00 000 
30 Apr 04 Shares/PAR: 2,360,376 .260 000 
CUSIP 066659CF8 TO PLACE SHARES ON RECORD TO CORRECT INTERNAL 

SECURITY NUMBER ON 04/29/2004 

Total security receipts 347,444,637.99 323,149,000.39 0 .00 0 .00 0 .00 0.00 
0 .00 

Security Deliveries 
Value date 
EntrV dat Security description Transaction amount Realized galnAoss 
Asset ID Transaction description Market value Cost Cost on gain/loss Market Translation Total 
29 Apr 04 ##CF BARCLAYS EOTY INDEX FD B 347,4",637.99 327,658,589.66 0 .00 0 .00 0.00 0.00 
7 Jun 04 Shares/PAR . -2,360,376 260 000 
CUSIP 066669CF7 TO REMOVE SHARES OFF RECORD TO CORRECT 

INTERNAL SECURITY NUMBER ON 04/29/2004 

Total security deliveries 347,444,637 .99 - 327,658,589 .66 0.00 0.00 0 .00 0.00 
0 .00 

Interportfolio Transfers Out 
Value date 
Entry date Security description Realized galn/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 
11 Aug 04 UNITED STATES DOLLARS 000 0 .00 - 55,000.000.00 0.00 0.00 000 
11 Aug 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02473, 'FREEDOM FORUM - TATTERALL 
PER SPONSOR DIRECTION 

Total interportfollo transfers out 0 .00 0 .00 - 55,000,000 .00 0 .00 0 .00 0.00 
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Capital Change Detail Page 35 of 35 

Realized gain/loss 
Onainal security descriotion/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 
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Account Name 
FREEDOM FORUM - MEDIA FUND INTERNALLY MANAGED 

Account Number 
2602466 

Questions? 
If you have any questions about this report, call your 
Northern Trust account administrator . 

A Federal regulation allows certain clients to re uest 
information regarding the time of day that inves?,ment 
activity occurred in their accounts. If you require such 
information, please call your Relationship Manager. 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Cost Market value For more information 

Opening balance 1,842,340 24 6,306,942.20 

Security receipts 000 17,169 .16 See funding & disbursement summary 

Total receipts 0.00 17,16916 See funding & disbursement summary 

InIerportfolio transfers out 88,614 .82 88,61482 See funding & disbursement summary 

Security deliveries 000 13,792.40 See funding & disbursement summary 

Total disbursements 88,61482 102,407.22 See funding & disbursement summary 

Income received 89,39658 89,396 .58 See Income & expense summary, cash activity detail 

Unrealized gainAoss change 0.00 284.606 .43 See asset summary 

Unrealized gainAoss on security movements 000 . 3,376.76 See funding & disbursement summary 

Realized gain/loss 329,795.23 329,79523 See realized gain/loss summary 

Accrued Income change 1,945.50 1,945.50 See Income & expense summary 

Closing balance 2,174,862 73 6,924,071.12 
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Account Name FREEDON11FORUM-MEDIA FUN -SW` K D 
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Change in Cash Value Page 2 of 37 

Market value Cost For more information 

Opening balance 23,008 .70 23,008.70 

Interportfollo transfers out 88,614.82 88,61482 See funding & disbursement summary 

Total disbursements 88,614,82 88,614 .82 See funding & disbursement summary 

Income received 89,396.58 89,39658 See Income & expense summary, cash activity detail 

Capital changes 313,67901 313,679.01 See capital change detail 

Securities sold 17,030.70 17,030 .70 See investment transaction summary 

C(os[ng balance 354,50017 354,50017 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 



Total Cost Incl . Accruals 2,174,862.73 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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31 DEC 2004 

Asset Summmy Page 3 of 37 

Accrued 
Unrealized gain/loss 

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

Equities 
Common stock 
United Kingdom - USD 88575 68,450 .00 16,648 .94 51,801 .06 0.00 51,801 .06 69,335 .75 1 .001% 

United States - USD 12,47962 6,469,645.62 1,772,126.84 4,697,518.78 0.00 4,697.518.78 6,482,125.24 93.617% 

Total common stock 13,365.37 6,538,095.62 1,788,775.78 4,749,319.84 0.00 4,749,319.84 6,551,460.99 94.619% 

Rights/warrants 

United States - USD 0.00 17.60910 17,720 .55 111 .45 000 111.45 17,609 .10 0.254% 

Total rights/warrants 0.00 17,609.10 17p720.55 111 .45 0.00 111.45 17,609 .10 0.254% 

Total equities 13,365.37 6,555,704.72 1,806,496.33 4,749,208.39 0.00 4,749,208.39 6,569,070.09 94.873% 

Cash and Cash Equivalents 
Short term investment funds 
Short Term Investment Funds 50086 354,500.17 354,500.17 0.00 0.00 000 355,001.03 5.127% 

Total short term Investment funds 500.86 354,500.17 354,500.17 0.00 0.00 0.00 355,001.03 5.127% 

Total cash and cash equivalents 500.86 354,500.17 354,500.17 0.00 0.00 0.00 355,001 .03 5.127% 

Total Unrealized Gains 4,790,202.11 

Total Unrealized Losses 40,993.72 

Total 2 a' 08 ~4;0 :,11866,23 11%204,69 4,7411' 0 ;_ _~ V ., ~ - 



DISNEY WALT CO COM CUSIP. 2S4687106 
15,738.00 278000000 3,777.12 437.516.40 202,937.50 234,57890 0.00 234,578.90 

DOWJONES&COINCCOM CUSIP'260561105 
1,00000 43.0600000 000 43,060 .00 24,050.00 19,01000 0.00 19,010 .00 

DUN & BRADSTREET CORP DEL NEW COM CUSIP 26483E100 
500.00 59.6500000 000 29,82500 3,989.24 25,835 .76 000 25,836.76 

GANNETTINCCOM CUSIP:364730101 
20,00000 81 .7000000 5,400.00 1,634,000.00 392,38000 1,241,620 00 000 1,241,620.00 

GARTNER INC CLASS 8 COM CUSIP, 366651206 
26000 12 .2900000 0.00 3,19540 2,467.05 728.35 0.00 728.35 

GEN ELEC CO COM CUSIP: 369604103 
12,000.00 365000000 2,640.00 436,00000 70,800.00 367,200.00 0.00 367,200.00 

HEARST-ARGYLE T V INC COM CUSIP: 422317107 
3,00400 26.3800000 0.00 79,24552 11,773.55 67,471 .97 0.00 67,471 .97 

IMS HLTH INC COM STK CUSIP: 449934108 
2,00000 232100000 0.00 46,420 .00 21,689.13 24.730.87 0.00 24,730 .87 

KNIGHT-RIDDER INC COM STK CUSIP: 499040103 
2,000.00 669400000 0.00 133,880.00 49,050 .00 84,830.00 0.00 84,830.00 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

P0 lib" PO en _j ccount'nA~~ r -M,E0W,FUND-SM-ount Name FREEDOWFORUM 
31 DEC'2004 o" 

Asset Detail - Base Cuffency 
Unrealized galn/loss 

Page 4 of 37 

Dese'intion/Asset ID Exchange rate/ Accrued 7 
- haFe-s/PAR value Local market price income/expense Market value Cost Market Translation Total 

Equities 

Common stock 
United Kingdom - USD 

ADR VODAFONE GROUP PLC NEW SPONSORED ADR CUSIP. 92857W100 
2,500.00 273800000 885.75 68,450 .00 16,648.94 51,801 .06 0.00 51,801 .06 

Total USD 885.75 68,450.00 16,648 .94 51,801 .06 0.00 51,801 .06 

Total United Kingdom 885.75 68,450-00 16,648 .94 51,601 .06 0.00 51,801 .06 

United States - USID 

BELLSOUTH CORP COM STK CUSIP 079860102 
4,000.00 27.7900000 0.00 111,160.00 48,550 .00 62,610 .00 0.00 62,61000 

BELO CORP CUSIP. 080555105 
4.00000 262400000 0.00 104,960.00 26,550 .00 78,410 .00 0.00 78,410 .00 

COMCAST CORP NEW CL A SPL CUSIP* 2003ON200 
2,31600 328400000 000 76,057 .44 7,64995 68,40749 0.00 68,407.49 



PULITZERINCCOM CUSIP'745769109 
1,833.00 648500000 0.00 118,870.05 10,470 .25 108,39980 000 108,399.80 

QWEST COMMUNICATIONS INTL INC COM CUSIP. 749121109 
1,77600 4.4400000 000 7,885.44 21,487 .21 13,601 .77 000 - 13,601 .77 

R H DONNELLEY CORP COM NEW CUSIP'74955W307 
200.00 590SOO000 000 11,810.00 1 .63908 10,170 .92 0.00 10,170.92 

READERS DIGEST ASSN INC COM CL ANON VTG CUSIP.755267101 
1,000.00 139100000 000 13,91000 41.050.00 27,140.00 0.00 - 27,140.00 

SEIC COMMUNICATIONS INC COM CUSIP.78387G103 
9,995.00 257700000 000 257,571.15 146,485.59 111,085.56 0.00 111,08556 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

71, 7 -7 -77 -7777- -7-~77 A ~Account num er 'Statenient to 2 2466 P fj 1 202 
'.FUND-'FREEDOM FORUM 
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Asset Det,-dl - Base Currency 
---Unrealized gainAoss 

Page 5 of 37 

Descriptlon/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

17- Equities 

Common stock 
LEE ENTERPRISES INC COM CUSIP: 523768109 

2,00000 460800000 360.00 92,16000 22,675 .00 69,485 .00 0.00 69,485 .00 

MCCLATCHY CO CL A CUSIP: 579489105 
1,250.00 71 .8100000 162.50 89,76250 18,550.00 71,21250 0.00 71,212 .50 

MCGRAW HILL COMPANIES INC COM CUSIP'580645109 
4,00000 91 .5400000 000 366,16000 53,050.00 313,110.00 0.00 313,110.00 

MEDIA GEN INC CL A CUSIP. 584404107 
1,00000 64.8100000 0.00 64,810 .00 19,92500 44,885.00 0.00 44,885 .00 

MEREDITH CORP COM CUSIP: 589433101 
4,00000 542000000 000 216,80000 27,550 .00 189,250.00 0.00 189,250.00 

MOODYS CORP COM CUSIP. 615369105 
1,00000 868500000 0.00 86,850.00 12,871 .46 73,978 .54 0.00 73.978 .54 

NEW WORLD RESTAURANT GROUP INC COM PAR $0 0001 STK CUSIP. 649271400 
5.00 20000000 0.00 10.00 150.50 - 140.50 0.00 - 140.50 

NEW YORK TIMES CO CL A ISIN #US6501111073 CUSIP: 650111107 
3,200.00 408000000 0.00 130,560.00 27,838.00 102,722.00 0.00 102,722.00 

NEWS CORP CL A COM CUSIP 6524BE104 
2,00000 186600000 000 37,32000 6,417.53 30,902.47 0.00 30,902 .47 

NEWS CORP CL B COM CUSIP: 6524BE203 
4.000 .00 19 .2000000 000 76,80000 14,75747 62,042.53 0.00 62,042.53 
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143,794 .00 13,365 .37 6,555,704 .72 1,806,496.33 4,749,208 .39 0.00 4,749,208.39 

Northern Trust Generatedby Northern Trust from reviewed periodic data on 25Jan 05 

Asset Detail - Base Currency I inrealized gainAoss 
Page 6 of 37 

Description/As$et ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Equities 

Common stock 
SCRIPPS EW INC NEW CLA COM CUSIP.811054204 

2,000.00 482800000 000 96,56000 12,898.33 83,66167 0.00 83,661 .67 

TIME WARNER INC NEW COM CUSIP 887317105 
12,000 .00 194400000 0.00 233,28000 89,67500 143,605.00 000 143,605.00 

TRIBUNE CO COM CUSIP. 896D47107 
4,00000 42.1400000 000 168,56000 37,67500 130,885.00 0.00 130,885.00 

VERIZON COMMUNICATIONS COM CUSIP' 92343V104 
5,07200 40,5100000 000 205,466.72 122,975.00 82 .491 .72 0.00 82,491 .72 

VIACOMINCCLA CUSIP'925524100 
2,00000 37.0800000 140.00 74,160.00 30,550.00 43,610 .00 0.00 43,610 .00 

WASH POST CO CL B COM CUSIP: 939640108 
1,00000 9830200000 000 983,020.00 191,55000 791,470.00 0.00 791,470.00 

Total USD 12,479.62 6,469,645.62 1,772,126.84 4,697,518.78 0.00 4,697,518.78 

Total United States 12,479 .62 6,469,645.62 1,772,126.84 4,697,518.78 0.00 4,697,518.78 

Total Common Stock 

132,649 .00 13,365 .37 6,538,095 .62 1,788,775.78 4,749,319 .84 0.00 4,749,319.84 

Rights/warrants 
United States - USD 
LUCENT TECHNOLOGIES INC WT EXP PUR COM CUSIP:5494631131 

11,145 .00 1.5800000 000 17,609 .10 17,720.55 111.45 000 111 .45 

Total USID 0.00 17,609 .10 17,720 .55 111 .45 0.00 111 .45 

Total United States 0.00 17,609 .10 17,720 .55 111.45 0.00 111.45 

Total RIghts/Warrants 

11,145 .00 0.00 17,609 .10 17,720.55 111.45 0.00 111 .45 

Total Equities 



354,500.17 500.86 354,500.17 354,500.17 0.00 0.00 0.00 

Total Cash and Cash Equivalents 

354,500.17 500.86 354,500.17 354,500.17 0.00 0.00 0.00 

Total 
0;h' 4.811-.: : 21 ;9 '6,01 il, 408,29 1 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Asset Detail - Base Currency 
Unrealized gainAoss 

Page 7 of 37 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
USD - UNITED STATES DOLLARS 

1 .0000000 50086 354,50017 354,500.17 0.00 0.00 0.00 

Total short term investment funds - all currencies 500.86 354,500.17 354,500.17 0.00 0.00 0.00 

Total short term investment funds - all countries 500.86 354,500.17 354,500.17 0.00 0.00 0.00 

Total Short Term Investment Funds 



No Data To Report 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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Fixed Income Amortization - Taxable 
Page 8 of 37 

Calculation Method. OID-Per IRS Code Market DIscount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Realized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade [Tate Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Ua-te Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 



Equities 
Common stock 15 .780.00 .000 13,542.88 2,237.12 000 2,237.12 

Total equities 15,780 .00 .000 13,542 .88 2,237.12 0.00 2,237.12 

Total sales 15,780 .00 .000 13,542 .88 2,237.12 0.00 2,237.12 
1 .1 ;~ , I I!, . I I I ~ , , . , . , ~ , , ; , .~ . ; ; ; . I . -J . . ~ . . . ; . . . ; ; : . I . I " . : ; ; 

Total . -8 3 487.82 17',D30.70 P0 . . . . . . . . . . . . ~ .13,542. 8 87.1182, : 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Investment Transaction Summuy Page 9 of 37 

Transaction amount Realized gain/loss Asset type Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 

Equities 
Common stock 1,250.70 000 0.00 1,250 .70 0 .00 1,250 .70 
Total equities 1,250.70 .000 0.00 1,250.70 0.00 1,250.70 
Total other gain/loss 1,250.70 .000 0.00 1,250.70 0 .00 1,250.70 
Sales 
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Investment Transaction Detail Page 10 of 37 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

Equities 

Common stock 

Equities 
Common stock 
United States - USD 
27 Oct 04 #REORG/AT&T WIRELESS SVCS INC CASH 1,052.000 15,780.00 .000 13,542 .88 2,237.12 000 2,237.12 
27 Oct 04 MERGER EFF 10126/04 
Settied CUSIP. 00209AI06 0.000000 

Total United States - USID 15,78000 .000 13,542 .88 2,237.12 0.00 2,237.12 
Total common stock 15,780 .00 .000 13,542 .88 2,237.12 0.00 2,237.12 
Total equities 15,780 .00 .000 - 13,542 .88 2,237.12 0.00 2,237.12 

Total sales 1,052.00 15,780 .00 .000 - 13,542 .88 2,237.12 0.00 2,237.12 
1.0 bt~6 :j!'i i : ;, . ~-i' 0 TF!~[ traligarflon's, : ,,, :I , . ~ . . 1 ~, , ~, ~ ! : '' :, '! , " ,! ;' , ~ ~ : 1 :1,:,1 :1'1,17,66,~ Ti . 74 ; ~,y '' . q- 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Trade date Security description 
Settle-date Asset ID 
Trade-Status 9-r-okericommission 

Other GainlLoss 

Realized gainAoss 

United States - USD 
3 Mar 04 APRIA HEALTHCARE GROUP INC COM 0,000 1,25070 000 0.00 1,250.70 0.00 1,250.70 
3 Mar 04 CUSIP, 037933108 
Settled 0.000000 

Total United States - USID 1,250.70 .000 0.00 1,250.70 0.00 1,250.70 
Total common stock 1,250.70 .000 0.00 1,250.70 0.00 1,250.70 

Total equities 1,250 .70 .000 0.00 1,250.70 0 .00 1,250.70 

Total other gain/loss 0.00 1,250 .70 .000 0.00 1,250.70 0.00 1,250 .70 

Sales 



NO DATA TO REPORT 

Northern Trust Generated by Northern Trust from periodic data on 25 Jan 05 
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Pending Tran Detail w/Accrued Interest Page 11 of 37 
Cost/Market Accrued Interest Total 

Local Proceeds Local Local Proceeds 
Trade date/ Security description Base Proceeds Base Base Proceeds 
Settle date Country Trade Status Asset ID Shares/PAR Base Market Market Base Market 



Cash and cash equivalents 
Short term investment funds 12 .76 50086 1,620.43 0.00 0.00 0.00 2,108.53 

Total cash and cash equivalents 12 .76 500.86 1,620.43 0.00 0.00 0.00 2,108.53 

Total Income 11,920 .73 13,866.23 89,396.58 0.00 0.00 0.00 91,342.08 

No I cp '~11~3 4 2:00 09,31116,58' t n me exOnses wad 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Income & Expense Summary Page 12 of 37 

Receivables Receivables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount received last period this period received Earned Income 

Income 

Equities 

Common stock 11,90797 13,365.37 87,573 .10 0 .00 0.00 0 .00 89,030 .50 

Preferred stock 000 0 .00 20305 0.00 0.00 000 203 .05 

Total equities 11,907 .97 13,365 .37 87,776 .15 0 .00 0.00 0 .00 89,233 .55 
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Page 13 of 37 * Income & Expense Detail - Base Currency 

Northern Trust Generatedby Northern Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

Common stock 

Australia - USD 
#REORG/NEWS CORP LTD ADR SCHEME OF .0366 86.12 0.00 12 .92 73 .20 Received this period 

ARRANGEMENT TO NEWS CORP CIL B EF1 1/3/04 2,000.000 
CUSIP* 652487703 Ex date 23 MAR 04 / Pay date . 07 MAY 04 

#REORG/NEWS CORP LTD ADR SCHEME OF 0446 8924 0.00 000 89.24 Received this period 

ARRANGEMENT TO NEWS CORP CL IS EF1 1/3/04 2,000000 
CUSIP 652487703 Ex date . 14 SEP 04 / Pay date 02 NOV 04 

United Kingdom - USD 
ADR VODAFONE GROUP PLC NEW SPONSORED ADR .1621 405.25 0.00 0.00 405.25 Receivable last period 

2,500.000 
CUSIP. 92857W100 Ex date : 26 NOV 03 / Pay date, 06 FEB 04 

ADR VODAFONE GROUP PLC NEW SPONSORED ADR .3543 885.75 000 0.00 885.75 Receivable this period 
2,500.000 

CUSIP* 92857WI00 Ex date : 23 NOV 04 / Pay date . 04 FEB 05 

United States - USD 
DISNEY WALT CO COM .2100 3,30498 000 000 3,304.98 Receivable last period 

15,738000 
CUSIP. 254687106 Ex date 10 DEC 03 / Pay date 06 JAN 04 

GANNETT INC COM .2500 5,000.00 000 000 5,000.00 Receivable last period 
20,000000 

CUSIP 364730101 Ex date, 10 DEC 03 / Pay date . 02 JAN 04 

GEN ELEC CO COM 2000 2,40000 0.00 0.00 2,400.00 Receivable last period 
12,000.000 

CUSIP* 369604103 Ex date . 29 DEC 03 / Pay date . 26 JAN 04 

HEARST-ARGYLE T V INC COM .0600 180.24 0.00 0.00 180 24 Receivable last period 
3,004000 

CUSIP 422317107 Ex date : 31 DEC 03 / Pay date, 15 JAN 04 

LEE ENTERPRISES INC COM .1800 36000 0.00 000 360 00 Receivable last period 

2,000000 
CUSIP, 523768109 Ex date . 26 NOV 03 / Pay date: 02 JAN 04 

MCCLATCHY CO CL A .1100 13750 0.00 0.00 137 50 Receivable last period 

1,250.000 
CUSIP: 579489105 Ex date : 15 DEC 03 / Pay date : 02 JAN 04 



Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Base Currency 
Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

VIACOM INC CL A .0600 120.00 0.00 0 .00 120 .00 Receivable last period 
2 .000.000 

CUSIP: 925524100 Ex date . 04 DEC 03 / Pay date : 01 JAN 04 

DISNEY WALT CO COM .2400 3,777.12 0.00 0.00 3,777.12 Receivable this period 
15,738.000 

CUSIP- 254687106 Ex date. 08 DEC 04 / Pay date* 06 JAN 05 

GANNETT INC COM 2700 5,40000 0.00 0.00 5,400.00 Receivable this period 
20,000.000 

CUSIP. 364730101 Ex date: 15 DEC 04 / Pay date . 03 JAN 05 

GEN ELEC CO COM .2200 2,64000 0.00 0.00 2,640.00 Receivable this period 
12,000000 

CUSIP, 369604103 Ex date. 22 DEC 04 / Pay date 25 JAN 05 

LEE ENTERPRISES INC COM .1800 360.00 0.00 0.00 360.00 Receivable this period 
2,000.000 

CUSIP* 523768109 Ex date, 29 NOV 04 / Pay date : 03 JAN 05 

MCCLATCHY CO CL A 1300 16250 0.00 0.00 162 50 Receivable this period 
1,250.000 

CUSIP. 579489105 Ex date, 13 DEC 04 / Pay date . 03 JAN 05 

VIACOM INC CL A 0700 140.00 0.00 0.00 140 00 Receivable this period 
2,000,000 

CUSIP. 925524100 Ex date, 26 NOV 04 / Pay date : 01 JAN 05 

BELLSOUTH CORP COM STK 2700 1.080 .00 0.00 0.00 1,080.00 Received this period 
4,000.000 

CUSIP. 079860102 Ex date. 07 OCT 04 / Pay date, 01 NOV 04 

BELLSOUTH CORP COM STK 2500 1,00000 0.00 0.00 1,000.00 Received this period 
4,000.000 

CUSIP. 079860102 Ex date* 06 JAN 04 / Pay date 02 FEB 04 

BELLSOUTH CORP COM STK 2700 1,08000 0.00 000 1,080.00 Received this period 
4,000000 

CUSIP. 079860102 Ex date* 09 JUL 04 / Pay date : 02 AUG 04 

BELLSOUTH CORP COM STK .2500 1,00000 0.00 0.00 1,000.00 Received this period 
4,000.000 

CUSIP 079860102 Ex date. 06 APR 04 / Pay date, 03 MAY 04 

BELO CORP .0950 38000 0.00 0.00 380.00 Received this period 
4,000.000 

CUSIP, 080555105 Ex date: 12 MAY 04 / Pay date* 04 JUN 04 
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Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Equities 

BELO CORP .0950 380.00 000 0.00 380 00 Received this period 
4,000.000 

CUSIP 080555105 Ex date : 11 FEB 04 / Pay date . 05 MAR 04 

BELO CORP .0950 38000 000 0.00 380 00 Received this period 
4,000,000 

CUSIP- 080555105 Ex date : 09 NOV 04 / Pay date. 03 DEC 04 

BELO CORP .0950 380.00 0 .00 0.00 380 00 Received this period 
4,000,000 

CUSIP. 080555105 Ex date 11 AUG 04 / Pay date 03 SEP 04 

DISNEY WALT CO COM 2100 3,30498 0 .00 0 .00 3,304.98 Received this period 
15,738.000 

CUSIP: 254687106 Ex date : 10 DEC 03 / Pay date : 06 JAN 04 

DOW JONES & CO INC COM .2500 250.00 0 .00 0 .00 250 .00 Received this period 
1 .000.000 

CUSIP. 260561105 Ex date 29 JUL 04 / Pay date- 01 SEP 04 

DOW JONES & CO INC COM .2500 250.00 0 .00 0 .00 250 00 Received this period 
1,000.000 

CUSIP 260561105 Ex date, 29 JAN 04 / Pay date: 01 MAR 04 

DOW JONES & CO INC COM .2500 25000 0.00 0 .00 250 .00 Received this period 
1,000.000 

CUSIP 260561105 Ex date 28 OCT 04 / Pay date . 01 DEC 04 

DOW JONES & CO INC COM 2500 250 .00 0.00 0 .00 250 .00 Received this period 
1,000.000 

CUSIP. 260561105 Ex date, 29 APR 04 / Pay date : 01 JUN 04 

GANNETT INC COM .2500 5,00000 0.00 0 .00 5,000 .00 Received this period 
20.000000 

CUSIP 364730101 Ex date, 10 DEC 03 / Pay date 02 JAN 04 

GANNETT INC COM 2500 5,00000 0.00 0 .00 5,000 .00 Received this period 
20,000000 

CUSIP. 364730101 Ex date . 03 MAR 04 / Pay date : 01 APR 04 

GANNETT INC COM .2500 5,000 .00 0.00 0 .00 5,000 .00 Received this period 
20,000 .000 

CUSIP 364730101 Ex date: 02 JUN 04 / Pay date, 01 JUL 04 

GANNETT INC COM .2700 5,40000 0.00 0 .00 5,400 00 Received this period 
20,000 .000 

CUSIP. 364730101 Ex date . 08 SEP 04 / Pay date: 01 OCT 04 
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GEN ELEC CO COM .2000 2,40000 000 0 .00 2,400 00 Received this period 

12,000 .000 
CUSIP : 369604103 Ex date : 26 FEB 04 / Pay date . 26 APR 04 

GEN ELEC CO COM 2000 2,40000 0.00 0.00 2,400.00 Received this period 
12,000000 

CUSIP* 369604103 Ex date 29 DEC 03 / Pay date 26 JAN 04 

GEN ELEC CO COM .2000 2,40000 0.00 000 2,400.00 Received this period 
12,000000 

CUSIP . 369604103 Ex date 24 JUN 04 / Pay date : 26 JUL 04 

GEN ELEC CO COM 2000 2,40000 000 0.00 2,400 00 Received this period 
12,000000 

CUSIP . 369604103 Ex date 23 SEP 04 / Pay date 25 OCT 04 

HEARST-ARGYLE T V INC COM .0600 180.24 000 0.00 180 .24 Received this period 
3,004.000 

CUSIP : 422317107 Ex date. 01 OCT 04 / Pay date, 15 OCT 04 

HEARST-ARGYLE T V INC COM .0600 180.24 0 .00 0.00 180 .24 Received this period 
3,004.000 

CUSIP. 422317107 Ex date . 01 APR 04 / Pay date. 15 APR 04 

HEARST-ARGYLE T V INC COM .0600 180 .24 000 0.00 180 .24 Received this period 
3,004 .000 

CUSIP. 422317107 Ex date . 31 DEC 03 / Pay date . 15 JAN 04 

HEARST-ARGYLE T V INC COM .0600 180 .24 0 .00 0.00 180 .24 Received this period 
3,004 .000 

CUSIP- 422317107 Ex date . 30 JUN 04 / Pay date . 15 JUL 04 

IMS HLTH INC COM STK .0200 4000 0 .00 0.00 40.00 Received this period 
2,000 .000 

CUSIP 449934108 Ex date. 30 APR 04 / Pay date : 11 JUN 04 

IMS HLTH INC COM STK 0200 4000 000 000 40 .00 Received this period 
2,000000 

CUSIP: 449934108 Ex date, 20 FEB 04 / Pay date* 30 MAR 04 

IMS HLTH INC COM STK .0200 40 .00 0 .00 0.00 40 .00 Received this period 
2,000 .000 

CUSIP: 449934108 Ex date 29 OCT 04 1 Pay date 10 DEC 04 

IMS HLTH INC COM STK .0200 40 .00 0.00 0 .00 40 .00 Received this period 
2,000000 

CUSIP: 449934108 Ex date . 30 JUL 04 / Pay date. 10 SEP 04 
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KNIGHT-RIDDER INC COM STK .3200 64000 000 000 640 00 Received this period 
2,000000 

CUSIP' 499040103 Ex date 17 MAY 04 / Pay date : 01 JUN 04 

KNIGHT-RIDDER INC COM STK .3450 690.00 000 0.00 690.00 Received this period 
2,000.000 

CUSIP. 499040103 Ex date . 08 NOV 04 / Pay date : 22 NOV 04 

KNIGHT-RIDDER INC COM STK .3450 690.00 0.00 0.00 690.00 Received this period 
2,000.000 

CUSIP- 499040103 Ex date : 09 AUG 04 / Pay date, 23 AUG 04 

KNIGHT-RIDDER INC COM STK .3200 640.00 0.00 0.00 640.00 Received this period 
2,000.000 

CUSIP: 499040103 Ex date: 09 FEB 04 / Pay date . 23 FEB 04 

LEE ENTERPRISES INC COM .1800 360.00 000 0.00 360.00 Received this period 
2.000.000 

CUSIP. 523768109 Ex date: 26 FEB 04 / Pay date : 01 APR 04 

LEE ENTERPRISES INC COM .1800 360.00 000 0.00 360.00 Received this period 
2,000000 

CUSIP 523768109 Ex date. 27 MAY 04 / Pay date. 01 JUL 04 

LEE ENTERPRISES INC COM .1800 36000 000 0.00 360.00 Received this period 
2,000,000 

CUSIP 523768109 Ex date. 30 AUG 04 / Pay date, 01 OCT 04 

LEE ENTERPRISES INC COM .1800 36000 0.00 000 360.00 Received this period 
2,000.000 

CUSIP* 523768109 Ex date . 26 NOV 03 / Pay date, 02 JAN 04 

MCCLATCHY CO CL A .1200 15000 0.00 000 150.00 Received this period 
1,250.000 

CUSIP: 579489105 Ex date . 14 JUN 04 / Pay date . 01 JUL 04 

MCCLATCHY CO CL A .1300 162.50 0.00 0.00 162.50 Received this period 
1,250000 

CUSIP. 579489105 Ex date 13 SEP 04 / Pay date : 01 OCT 04 

MCCLATCHY CO CL A .1100 137.50 0.00 000 137.50 Received this period 
1,250.000 

CUSIP: 579489105 Ex date : 15 DEC 03 / Pay date : 02 JAN 04 

MCCLATCHY CO CL A .1200 150.00 0.00 0.00 150.00 Received this period 
1,250.000 

CUSIP- 579489105 Ex date : 15 MAR 04 / Pay date : 01 APR 04 
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MCGRAW HILL COMPANIES INC COM .3000 1,200.00 000 0.00 1,200.00 Received this period 
4,000000 

CUSIP, 580645109 Ex date 24 MAY 04 / Pay date* 10 JUN 04 

MCGRAW HILL COMPANIES INC COM .3000 1,200.00 0.00 0.00 1,200.00 Received this period 
4,000.000 

CUSIP. 580645109 Ex date, 23 NOV 04 / Pay date : 10 DEC 04 

MCGRAW HILL COMPANIES INC COM 3000 1,20000 0.00 0.00 1,200.00 Received this period 
4,000.000 

CUSIP. 580645109 Ex date- 23 FEB 04 Pay date: 10 MAR 04 

MCGRAW HILL COMPANIES INC COM .3000 1,200.00 0.00 0.00 1,200.00 Received this period 
4,000.000 

CUSIP. 580645109 Ex date- 24 AUG 04 Pay date 10 SEP 04 

MEDIA GEN INC CL A 
- 
2000 200.00 000 0.00 200.00 Received this period 

1,000.000 
CUSIP. 584404107 Ex date 25 AUG 04 Pay date 15 SEP 04 

MEDIA GEN INC CL A .2000 20000 0.00 0.00 200.00 Received this period 
1,000.000 

CUSIP. 584404107 Ex date : 26 MAY 04 Pay date . 15 JUN 04 

MEDIA GEN INC CL A 
- 
2000 200.00 000 0.00 200.00 Received this period 

1,000000 
CUSIP- 584404107 Ex date . 25 FEB 04 Pay date: 15 MAR 04 

MEDIA GEN INC CL A .2000 200.00 000 0.00 200.00 Received this period 
1.000.000 

CUSIP. 584404107 Ex date, 23 NOV 04 Pay date . 15 DEC 04 

MEREDITH CORP COM .1200 48000 0.00 0.00 480.00 Received this period 
4,000.000 

CUSIP 589433101 Ex date . 26 MAY 04 Pay date . 15 JUN 04 

MEREDITH CORP COM .1200 480.00 000 0.00 480.00 Received this period 
4,000000 

CUSIP. 589433101 Ex date . 25 FEB 04 Pay date: 15 MAR 04 

MEREDITH CORP COM .1200 48000 0.00 0.00 480.00 Received this period 
4,000.000 

CUSIP: 589433101 Ex date : 26 NOV 04 Pay date : 15 DEC 04 

MEREDITH CORP COM .1200 480.00 000 0.00 480 00 Received this period 
4,000.000 

CUSIP. 589433101 Ex date . 27 AUG 04 Pay date . 15 SEP 04 
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MOODYS CORP COM .0750 7500 000 0.00 75 00 Received this period 
1 .000000 

CUSIP' 615369105 Ex date : 18 MAY 04 / Pay date* 10 JUN 04 

MOODYS CORP COM .0750 75 .00 0 .00 0.00 75.00 Received this period 
1,000000 

CUSIP . 615369105 Ex date . 17 NOV 04 / Pay date . 10 DEC 04 

MOODYS CORP COM .0750 7500 0.00 000 75.00 Received this period 
1,000000 

CUSIP: 615369105 Ex date, 18 FEB 04 Pay date: 10 MAR 04 

MOODYS CORP COM .0750 7500 0 .00 0.00 75.00 Received this penod 
1,000.000 

CUSIP: 615369105 Ex date : 18 AUG 04 Pay date . 10 SEP 04 

NEW YORK TIMES CO CIL A ISIN 1550 496 .00 0 .00 000 496 00 Received this period 
#US6501111073 3,200000 
CUSIP 650111107 Ex date 30 AUG 04 Pay date . 17 SEP 04 

NEW YORK TIMES CO CL A ]SIN .1550 49600 000 0.00 496 .00 Received this period 
#US6501111073 3,200.000 
CUSIP. 650111107 Ex date: 29 NOV 04 Pay date- 17 DEC 04 

NEW YORK TIMES CO CL A ISIN .1450 464 .00 0 .00 0.00 464 00 Received this period 
#US6501111073 3,200.000 
CUSIP 650111107 Ex date, 26 FEB 04 Pay date, 19 MAR 04 

NEW YORK TIMES CO CL A ISIN .1550 496 .00 0 .00 000 496 00 Received this period 
#US6501111073 3,200.000 
CUSIP . 650111107 Ex date 27 MAY 04 Pay date. 18 JUN 04 

PULITZER INC COM .1900 34827 0 .00 000 348 27 Received this period 
1,833 .000 

CUSIP . 745769109 Ex date- 20 OCT 04 Pay date 01 NOV 04 

PULITZER INC COM .1900 34827 0 .00 0.00 348 .27 Received this period 
1,833000 

CUSIP . 745769109 Ex date . 14 JAN 04 Pay date: 02 FEB 04 

PULITZER INC COM .1900 34827 0 .00 0 .00 348 .27 Received this period 
1,833 .000 

CUSIP . 745769109 Ex date : 20 JUL 04 Pay date : 02 AUG 04 

PULITZER INC COM .1900 34827 000 0 .00 348 .27 Received this period 
1,833 .000 

CUSIP, 745769109 Ex date . 20 APR 04 Pay date: 03 MAY 04 
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READERS DIGEST ASSN INC COM CL A NON VTG 0500 50.00 0.00 0 .00 50.00 Received this period 
1,000000 

CUSIP . 755267101 Ex date : 20 AUG 04 / Pay date: 07 SEP 04 

READERS DIGEST ASSN INC COM CL A NON VTG .0500 5000 0 .00 0 .00 50.00 Received this period 
1,000000 

CUSIP: 755267101 Ex date . 30 JAN 04 / Pay date 17 FEB 04 

READERS DIGEST ASSN INC COM CL A NON VTG .0500 5000 0 .00 0 .00 50 .00 Received this period 
1,000.000 

CUSIP . 755267101 Ex date : 29 OCT 04 / Pay date : 15 NOV 04 

READERS DIGEST ASSN INC COM CL A NON VTG .0500 50 .00 000 0.00 50 .00 Received this period 
1,000000 

CUSIP . 755267101 Ex date 28 APR 04 Pay date, 13 MAY 04 

SBC COMMUNICATIONS INC COM 3125 3,123 .44 0 .00 0.00 3,123 .44 Received this period 
9,995.000 

CUSIP : 78387G103 Ex date : 06 OCT 04 Pay date. 01 NOV 04 

SBC COMMUNICATIONS INC COM 3125 3,123 .44 0 .00 0.00 3,123 44 Received this period 
9,995.000 

CUSIP . 78387G103 Ex date : 07 JAN 04 Pay date : 02 FEB 04 

SBC COMMUNICATIONS INC COM .3125 3,12344 0 .00 0.00 3,123 44 Received this period 
9,995.000 

CUSIP, 78387G103 Ex date : 07 JUL 04 Pay date . 02 AUG 04 

SBC COMMUNICATIONS INC COM 3125 3,123 .44 0 .00 0.00 3,123 .44 Received this period 
9,995000 

CUSIP. 78387G103 Ex date . 06 APR 04 Pay date, 03 MAY 04 

SCRIPPS E.W INC NEW CL A COM .2000 20000 0 .00 000 200 00 Received this period 
1,000.000 

CUSIP: 811054204 Ex date: 26 MAY 04 Pay date: 10 JUN 04 

SCRIPPS E.W INC NEW CL A COM .1000 20000 0 .00 0.00 200.00 Received this period 
2,000000 

CUSIP 811054204 Ex date: 26 NOV 04 Pay date: 10 DEC 04 

SCRIPPS E.W INC NEW CL A COM .1750 175 .00 000 0.00 175.00 Received this period 
1,000000 

CUSIP. 81 1054204 Ex date: 25 FEB 04 Pay date . 10 MAR 04 

SCRIPPS E.W INC NEW CL A COM 2000 200 .00 0 .00 0.00 200.00 Received this period 
1,000000 

CUSIP: 81 1054204 Ex date: 27 AUG 04 Pay date. 10 SEP 04 
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TRIBUNE CO COM .1200 48000 0 .00 0 .00 480 00 Received this period 
4,000.000 

CUSIP* 896047107 Ex date : 22 NOV 04 / Pay date: 08 DEC 04 

TRIBUNE CO COM .1200 480.00 0 .00 0 .00 480 .00 Received this period 
4,000000 

CUSIP, 896047107 Ex date* 24 AUG 04 / Pay date 09 SEP 04 

TRIBUNE CO COM .1200 480.00 0 .00 0 .00 480 .00 Received this period 
4,000.000 

CUSIP, 896047107 Ex date: 24 FEB 04 Pay date . 11 MAR 04 

TRIBUNE CO COM .1200 480.00 0 .00 0 .00 480 .00 Received this period 
4,000.000 

CUSIP. 896047107 Ex date- 25 MAY 04 Pay date 10 JUN 04 

VERIZON COMMUNICATIONS COM 3850 1,95272 0 .00 0 .00 1,952.72 Received this period 
5,072 .000 

CUSIP. 92343V104 Ex date . 07 JAN 04 Pay date, 02 FEB 04 

VERIZON COMMUNICATIONS COM .3850 1,952.72 0 .00 0 .00 1,952.72 Received this period 
5,072000 

CUSIP- 92343V104 Ex date- 07 JUL 04 Pay date. 02 AUG 04 

VERIZON COMMUNICATIONS COM .3850 1,952.72 000 0 .00 1,952 .72 Received this period 
5,072 .000 

CUSIP 92343VIO4 Ex date . 06 APR 04 Pay date : 03 MAY 04 

VERIZON COMMUNICATIONS COM 3850 1,952.72 0 .00 0 .00 1,952 .72 Received this period 
5,072 .000 

CUSIP, 92343V104 Ex date, 06 OCT 04 / Pay date, 01 NOV 04 

VIACOM INC CL A .0600 120.00 000 0 .00 120 .00 Received this period 
2,000 .000 

CUSIP . 925524100 Ex date : 27 MAY 04 / Pay date 01 JUL 04 

VIACOM INC CL A .0600 120.00 0 .00 0 .00 120 .00 Received this period 
2,000 .000 

CUSIP : 925524100 Ex date . 04 DEC 03 / Pay date: 02 JAN 04 

VIACOM INC CL A .0600 120 .00 0 .00 0 .00 120 .00 Received this period 
2,000 .000 

CUSIP 925524100 Ex date* 27 AUG 04 / Pay date 01 OCT 04 

VIACOM INC CL A .0600 120 .00 0 .00 0 .00 120 .00 Received this period 
2,000 .000 

CUSIP . 925524100 Ex date : 25 FEB 04 / Pay date. 01 APR 04 
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WASH POST CO CL B COM 1 .7500 1,75000 0.00 000 1,750.00 Received this penod 

1,000000 
CUSIP: 939640108 Ex date 21 JUL 04 Pay date . 06 AUG 04 

WASH POST CO CL B COM 17500 1,750.00 0.00 0.00 1,750 00 Received this period 
1,000000 

CUSIP. 939640108 Ex date . 20 OCT 04 Pay date . 05 NOV 04 

WASH POST CO CL 8 COM 17500 1,75000 000 000 1,750.00 Received this period 
1,000000 

CUSIP 939640108 Ex date. 22 JAN 04 Pay date : 06 FEB 04 

WASH POST CO CL B COM 1 .7500 1,7SO.00 000 000 1,750.00 Received this period 
1,000.000 

CUSIP: 939640108 Ex date, 21 APR 04 Pay date : 07 MAY 04 

Total common stock 11,907.97 0.00 0.00 11,907 .97 Receivable last period 
13,365.37 0.00 0.00 13,365 .37 Receivable this period 
87,586.02 0.00 12.92 67,573 .10 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

89,U43 .42 0.00 12.92 U971701-arneU -income 
Preferred stock 

Australia - USD 
#REORG/NEWS CORP LTD SPONS ADR SCHEME .0915 107.65 0.00 16 .15 91 50 Received this period 
OFARRANGEMENT TO NEWS CORP CL A 1,000,000 
EFI 1/3/04 
CUSIP 652487802 Ex date. 23 MAR 04 / Pay date . 07 MAY 04 

#REORG/NEWS CORP LTD SPONS ADR SCHEME .1116 ill 55 000 000 111.55 Received this period 
OFARRANGEMENT TO NEWS CORP CL A 1,000.000 
EFI 1/3/04 
CUSIP. 652487802 Ex date . 14 SEP 04 / Pay date, 02 NOV 04 
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Total preferred stock 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

219.20 0.00 16.15 203.05 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 
19 .20 0.00 lu.15 203.05 Earned income 

Total equities 11,907 .97 0.00 0.00 11,907.97 Receivable last period 
13,365 .37 0.00 0.00 13,365 .37 Receivable this period 
87,805 .22 0.00 29.07 87,776 .15 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

89,262 .62 U.Uu ?-U .U7 bT233.56'Earried income 

Cash and cash equivalents 
Short term Investment funds 

United States - USD 
MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .6989 12.76 0.00 0.00 12 .76 Receivable last period 

PORTFOLIO 3,433.860 
CUSIP 665278107 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 1.8090 500.86 000 0.00 500.86 Receivable this period 

PORTFOLIO 4,215.620 
CUSIP. 665278107 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 111.88 000 0.00 11188 Received this period 

PORTFOLIO 4,551.180 
CUSIP 665278107 Ex date . 30 JUN 04 / Pay date . 01 JUL 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 0000 297.13 000 0.00 297.13 Received this period 

PORTFOLIO 8,852.970 
CUSIP 665278107 Ex date 29 OCT 04 / Pay date . 01 NOV 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 1645 000 0.00 16 .45 Received this period 

PORTFOLIO 3,761560 
CUSIP 665278107 Ex date . 31 MAR 04 / Pay date 01 APR 04 
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MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 230 .23 0.00 000 230.23 Received this period 
PORTFOLIO 4,047820 
CUSIP: 665278107 Ex date- 30 SEP 04 / Pay date, 01 OCT 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 1650 0 .00 0 .00 16.50 Received this period 
PORTFOLIO 11,515 .480 
CUSIP. 665278107 Ex date . 30 JAN 04 / Pay date . 02 FEB 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 17.56 0 .00 0 .00 17 56 Received this period 
PORTFOLIO 8,880.930 
CUSIP : 665278107 Ex date- 27 FEB 04 / Pay date : 01 MAR 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 110 .18 000 000 110 .18 Received this period 
PORTFOLIO 8,438340 
CUSIP . 665278107 Ex date. 28 MAY 04 / Pay date. 01 JUN 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 19682 0 .00 0.00 196 .82 Received this period 
PORTFOLIO 9,091 .520 
CUSIP . 665278107 Ex date- 31 AUG 04 / Pay date: 01 SEP 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 4921 000 0 .00 49 .21 Received this period 
PORTFOLIO 8,226690 
CUSIP . 665278107 Ex date 30 APR 04 / Pay date 03 MAY 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 147 .09 0 .00 000 147 09 Received this period 
PORTFOLIO 8.322.120 
CUSIP : 665278107 Ex date- 30 JUL 04 / Pay date : 02 AUG 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS 0000 414 .62 000 0 .00 414 .62 Received this period 
PORTFOLIO 9,492.350 
CUSIP . 665278107 Ex date 30 NOV 04 / Pay date 01 DEC 04 

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS .0000 12.76 0 .00 0.00 12 .76 Received this period 
PORTFOLIO 3,433860 
CUSIP 665278107 Ex date, 31 DEC 03 / Pay date : 02 JAN 04 

Total short term Investment funds 12.76 0.00 0.00 12.76 Receivable last period 
500.86 0.00 0100 500.86 Receivable this period 

1,620.43 0.00 0.00 1,620.43 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

2,108.53 O.Ou O.Ou 2,108.53 Earned income 
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PV &number 466 fithm nt 
Ac t Name FREEDOM FORUIVI ;mMEDIA. FUND-SW coun 

1'JAN 04 - 3VID 04, 

Income & Expense Detail - Base Currency Page 25 of 37 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 

Total cash and cash equivalents 12.76 0.00 0.00 12.76 Receivable last period 
500.86 0.00 0.00 500.86 Receivable this period 

1,620.43 0.00 0.00 1,620.43 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0 .00 0.00 0.00 0.00 Tax recoverable this period 
0 .00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

2,106.53 0.00 u.UU 2, 108 .53 tarned income 

Total Income 11,920.73 0 .00 0.00 11,920.73 Receivable last period 
13,866.23 0 .00 0.00 13,866.23 Receivable this period 
89,425.65 0 .00 29.07 89,396.58 Received this period 

0.00 0 .00 0.00 0.00 Broker commissions recaptured 
0 .00 0 .00 0.00 0 .00 Tax recoverable last period 
0 .00 0.00 0.00 0 .00 Tax recoverable this period 
0,00 0.00 0.00 0 .00 Tax reclaims received 
0 .00 0.00 0 .00 0 .00 Income purchased this period 
0 .00 0.00 0 .00 0 .00 Income sold this period 

91,371 .15 0.00 29.o7r---91,342 .08 Earned income 
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Page 26 of 37 Funding & Disbursement Summary 
Transaction amount Realized gainAoss 

Transaction type Receipts Disbursements Market value Cost Cost on gajrdloss Market Translation Total 

Security Receipts 000 000 17,169-16 000 0.00 000 000 000 
0.00 

Security Deliveries 0 .00 0 .00 - 13,792 .40 0 .00 000 0.00 0 .00 0 .00 
0.00 

Interportfolio Transfers Out 0 .00 - 88,614 .82 000 0 .00 88,614.82 0 .00 0 .00 0.00 
000 

i ., . : 0 
I :~ t : ~ I .A.I . : : ~ a 00 1 . : Totat 0 .00 : B8,61 4.82 - 376.76 : : 4 .82' i: !yh, ti ;:! 1 : a 00 : . . . . . . . . . . . . . . . . . . . ~ : : , t 11 .- : f . . : ~ , ~: . ! : : ~ . . il . :j : 1: 11 : ., M. t 

Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

Total unrealized gaInAoss security disbursements less receipts . 3,376.76 



Funding & Disbursement Detail 
Security Receipts 

Page 27 of 37 

1 Apr 04 UNITED STATES DOLLARS 000 0.00 3,761 .56 0.00 0.00 000 
1 Apr 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

3 May 04 UNITED STATES DOLLARS 000 0.00 8,226.69 0.00 0.00 0.00 
3 May 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 

1 -7 
'4~wr W StateMin't, 

c cou nt Name, 
I JAt4 04 --31'DEC 04, 

Value date 
Entry dat Security description Transaction amount Realized galn/loss 
Asset ID Transaction description Market value Cost Cost on gain/loss Market Translation Total 

12 Mar 04 ORBITAL SCIENCES CORP WT EXP 17,169.16 000 0.00 000 0 .00 0.00 
29 Sep 04 Shares/PAR 2,378000 0 .00 
CUSIP 685564130 RECV'D 2,378 00 WARRANTS OF ORBITAL SCIENCES 

SECURITIES LITIGATION FOR CLASS PERIOD 
7/22/97 THRU 10/29/99 . 26-02468 CLOSED 

Total security receipts 17,169 .16 0 .00 0 .00 0 .00 0.00 0.00 
0 .00 

Security Deliveries 
Value date 
Entry dat Security description Transaction amount Realized gain/loss 
Asset ID Transaction description Market value Cost Cost on gain/loss Market Translation Total 

1 Sep 04 ORBITAL SCIENCES CORP WT EXP 13,79240 000 0.00 000 000 0 .00 
29 Sep 04 Shares/PAR . .2,378.000 0.00 
CUSIP 6mr,413o TO RERMOVE EXPIRED/WORTHLESS WARRANTS FROM 

RECORD EXP 8-31-04 CUSIP 

Total security deliveries 13,792.40 0 .00 0.00 0.00 0.00 0 .00 
0.00 

Interportfolio Transfers Out 
Value date 
Entry date Security desc,,,on Realized gajnlloss TF__ ansactF 
Asset ID 

0, 
'scription Market value Cost Transaction amount Market Translation Total 

2 Jan 04 UNITED STATES DOLLARS 000 0.00 3 .433 .86 0 .00 0.00 0.00 
2 Jan 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

2 Fab 04 UNITED STATES DOLLARS 0 .00 0.00 11,515 .48 0.00 0.00 0 .00 
2 Feb 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

1 Mar 04 UNITED STATES DOLLARS 000 0.00 - 8,880.93 0.00 0.00 0.00 
1 Mar 04 TRANSFERRED To INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 



'oo T, 
Total unrealized gaInAoss security disbursements less receipts 3,376.76 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

'Accl~u ru ment, rit, numbe~ . . . .E r f6 -MEDIA, FUND 'M Fl4EED0M FORUM ,Acc66nt,Na 6 
I JAN 04 . 31',DEC 04,, : 

Funding & Disbursement Detail Page 28 of 37 

Interportfolio Transfers Out 
Value date 
%W6L9 S=,,descri, ion Realized gain/loss T on 5SL 

cription Market value Cost Transaction amount Market Translation Total 

I Jun 04 UNITED STATES DOLLARS 0 .00 0.00 8,438 .34 000 0.00 0 .00 
1 Jun 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

1 Ju 04 UNITED STATES DOLLARS 000 0.00 4,551 .18 0.00 0.00 0 .00 
1 Z 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

2 Aug 04 UNITED STATES DOLLARS 000 0 .00 8,322 .12 0.00 0 .00 0.00 
2 Aug 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

1 Sep 04 UNITED STATES DOLLARS 000 0 .00 9,091-52 0.00 0 .00 0.00 
I Sep 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

1 
Oct 04 UNITED STATES DOLLARS 000 000 4,047.82 0 .00 0.00 0 .00 

I Oct 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 
ACCOUNT 26-02172, FREEDOM FORUM - CASH 

I Nov 04 UNITED STATES DOLLARS 000 000 8,852 .97 000 000 000 
I Nov 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

1 
Dec 04 UNITED STATES DOLLARS 000 000 - 9,492 .35 000 0 .00 0.00 

1 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 
ACCOUNT 26-02172, FREEDOM FORUM - CASH 

Total Interportfollo transfers out 0.00 0 .00 - 88,614.82 0 .00 0.00 0 .00 



22 Oct 03 #REORQ/NEW WORLD COFFEE REV 0.00 REMOVED 499 00 SHARES FROM 000 0 .00 0 .00 
SPLIT TO NEW WORLD COFFEE SER RECORD AS A RESULT OF A #REORGINEW WORLD COFFEE REV SPLIT TO NEW - 150 .50 0 .00 
2-004762 EFF 10/20/03 CUSIP REVERSE SPLIT EFFECTIVE WORLD COFFEE SER 2-OD4762 EFF 10/20/03 
649271103 10-20-03, SW 10-22-031NEW CUSIP 649271103 

SHARES RECD CUSIP 649271400 AT -499000 
01 RATE 
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Capital Change Detail Page 29 of 37 

Realized gain/loss 
Oriainal security descriotion/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Equities 

Australia 

3 Nov 04 #REORGINEWS CORP LTD ADR 000 DELIVERED 2,000 00 SHARES OF 0 .00 0.00 0.00 
SCHEME OF ARRANGEMENT TO NEWS #REORG/NEWS CORP LTD ADR STK #REORGINEWS CORP LTD AOR SCHEME OF - 14,75747 000 
CORP CL B EF11/3/04 CUSIP MERG IN EXCHANGE FOR 4,000 00 ARRANGEMENT TO NEWS CORP CL B EF1 1/3(04 
652487703 SHRS OF CUSIP NUMBER #65248E20 CUSIP 652487703 

RATE OF 2 0000000000 FOR 1 .2,000000 
EFFECTIVE 11103/04 SCHEME OF 

3 Nov 04 #REORGINEWS CORP LTD SPONS ADR 0.00 DELIVERED 1,000 00 SHARES OF 0.00 0 .00 0 .00 
SCHEME OF ARRANGEMENT TO NEWS #REORGINEWS CORP LTD SPONS ADR #REORGINEWS CORP LTD SPONS ADR SCHEME OF 6,417 .53 0 .00 
CORP CL A EF1 1/3104CUSIP ST IN EXCHANGE FOR 2,ODO 00 ARRANGEMENT TO NEWS CORP CL A 
652487802 SHRS OF CUSIP NUMBER #65248E10 EF11IN04CUSIP 652487802 

RATE OF 2 0000000000 FOR 1 -1,000000 
EFFECTIVE 11/03/04 SCHEME OF 

Total Australia 0.00 0.00 21,175.00 0.00 
0.00 

United States 

22 Oct 03 #REORGINEW WORLD COFFEE REV 000 RECEIVED 198 00 ADDITIONAL 000 0 .00 0.00 
SPLIT TO NEW WORLD COFFEE SER SHARES AS A RESULT OF A #REORG/NEW WORLD COFFEE REV SPLIT TO NEW 0.00 0.00 
2-004762 EFF 10/20/03 CUSIP MANDATORY FORWARD SPLIT WORLD COFFEE SER 2-004762 EFF 10/20/03 
649271103 EFFECTIVE 10/20/03 AND SWUNG CUSIP 649271103 

10121/03 AT 1 6610444 STOCK 198000 
RATE 
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Page 30 of 37 + Capital Change Detail 

22 Oct 03 REVERSAL #REORG/NEW WORLD 000 RECEIVED 198 00 ADDITIONAL 0.00 0.00 0.00 
COFFEE REV SPLIT TO NEW WORLD SHARES AS A RESULT OF A #REORGINEW WORLD COFFEE REV SPLIT TO NEW 0.00 0.00 
COFFEE SER 2-004762 EFF MANDATORY FORWARD SPLIT WORLD COFFEE SER 2-004762 EFF 10120103 
10/20/03 CUSIP 649271103 EFFECTIVE 10120/03 AND SWUNG CUSIP 649271103 

10/21/03 AT 1 6610444 STOCK -198000 
REVERSAL 

22 Oct 03 REVERSAL #REORGINEW WORLD 
COFFEE REV SPLIT TO NEW WORLD 
COFFEE SER 2-004762 EFF 
10/20/03 CUSIP 649271103 

0 .00 0.00 
#REORG/NEW WORLD COFFEE REV SPLIT TO NEW 150 .50 0.00 
WORLD COFFEE SER 2-OD4762 EFF 10120/03 
CUSIP 649271103 
499000 

000 REMOVED 499 00 SHARES FROM 0 .00 
RECORD AS A RESULT OF A 
REVERSE SPLIT EFFECTIVE 
10-20-03, SW 10-22-03/NEW 
SHARES RECD CUSIP 649271400 AT 
REVERSAL 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 

Realized gairiAoss 

Or! 
al security descriotion/Asset ID Original Payment Resulting security descriotion/Asset ID Resulting Market 

----9-1;n 
, 

Ex date Sh,, cost Change description Amount Shares cost Translation 

Equities 
United States 

16 Jan 04 CDT-COM PROCEEDS FROM COM STK 0 00 RECV`D DISTRIBUTION ON 70 .56 000 70.56 
FOR CL ACTION USE ONLY SETTLEMENT I'D CLASS PERIOD 000 0.00 
CUSIP 181994104 316197 THRU 9/29/97 AETNA INC 

SECURITIES LITIGATION 2602475 

4 Feb 04 FRESH CHOICE INC COM CUSIP 0 00 RECEIVED DISTRIBUTION ON NET 5,047.13 0.00 5,047.13 
358032100 CLASS SETTLEMENT FUND FOR 0 .00 0 .00 

CLASS PERIOD OF 12.19192 THRU 
219195 26-02469-FREEDOM FORUM 
INC-MANLEY 

20 Feb 04 CDT-COM PROCEEDS FROM COM STK 0 00 RECV`D DISTRIBUTION ON 32 .07 0 .00 32 .07 
FOR CL ACTION USE ONLY SETTLEMENT FD CLASS PERIOD 0.00 0.00 
CUSIP 181994104 1128/93 THRU 8/5/94 MESA 

AIRLINES SECURITIES LITIGATION 
2602468 

20 Feb 04 RITE AID CORP COM CUSIP 0.00 RECVD DISTRIBUTION ON 255.S7 0.00 255.57 
76T754104 SETTLEMENT I'D CLASS PERIOD 0 .00 0 .00 

512197 THRU 11/10/99 RITE AID 
SECURITIES LITIGATION 2632089 



29 Apr 04 CENDANT CORP COM STK CUSIP 0 00 RECV'D 2ND DISTRIBUTION 67,820.64 0.00 67,820.64 
1S1313103 SETTLEMENT FD CLASS PERIOD 0.00 0.00 

5/31/95 THRU a/2a(98 CENDANT 
SECURITIES LITIGATION 

Northern Trust Generated by Northern Trust from reviewed periodic data on 25 Jan 05 
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Capital Change Detail Page 31 of 37 

Realized gain/loss 
Original se2urity description/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

L, - Equities 

United States 

17 Mar 04 CDT-COM PROCEEDS FROM COM STK 0.00 RECEIVED DISTRIBUTION FOR 67 .70 0.00 67.70 
FOR CL ACTION USE ONLY CLASS PERIOD =6/90 THRU 0 .00 0 .00 
CUSIP 181994104 3/18/93 ON NET CLASS 

SETTLEMENT FUND FOR TOKOS 
MEDICAL LITIGATION(CUSIP 
889100103) PROCEEDS REPRESENT 

2 Apr 04 WASTE MGMT INC DEL COM STK 0 .00 RECVD DISTRIBUTION ON 19,313 .11 0 .00 19,313 .11 
CUSIP 941061-109 SETTLEMENT FD CLASS PERIOD 0.00 0.00 

6/11/98 THRU 11/9/99 WASTE 
MANAGEMENT 11 LITIGATION 
FREEDOM FORUM, INC JP MORGN-SL 
2602475 

2 Apr 04 WASTE MGMT INC DEL COM STK 000 RECVD DISTRIBUTION ON 30,208 .45 0.00 30.208.45 
CUSIP 941061-109 SETTLEMENT FD CLASS PERIOD 0 .00 0 .00 

6/11198 THRU 1119199 WASTE 
MANAGEMENT 11 LITIGATION 
FREEDOM FORUM . INC-PROVIDE-SL 
2602467 

13AprO4 TLADMINCORPCOM CUSIP 0 .00 RECV'D DISTRIBUTION ON 7,75404 000 7,754 .04 
888730101 SETTLEMENT FD CLASS PERIOD 0.00 0 .00 

4/8198 THRU 2/24/99 TWINLAB 
CORP LITIGATION 2638747 

29 Apr 04 CENDANT CORP COM STK CUSIP 0 00 RECV'D 2ND DISTRIBUTION 2 .904 .61 0 .00 2,904 .61 
151313103 SETTLEMENT FD CLASS PERIOD 0.00 0.00 

5/31/95 THRU 8/28/98 CENDANT 
SECURITIES LITIGATION 2632087 



9 Jun 04 FINOVA GROUP INC COM CUSIP 0.00 RECV'D DISTRIBUTION FOR CLASS 625.85 0.00 625.85 
317928109 PERIOD 1/14/99-11/13100 ON NET 0.00 0.00 

CLASS ACTION FINOVA GROUP, INC 
2602475 

Northern Trust Generated by Northem Trust from reviewed periodic data on 25 Jan 05 
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Page 32 of 37 Capital Change Detail 

Ex date Share 
Payment Resulting security description/Asset ID 

Realized gain/loss 

0 r' 
inal security descriotion/Asset ID Original 
g- 

, 
cost Change description Amount Shares 

Resulting Market 

Equities 

cost Translation 

United States 

3 May 04 CENDANT CORP COM STK CUSIP 0.00 RECEIVED 2ND DISTRIBUTION FOR 30,095.11 0 .00 30,095 .11 
151313103 CLASS PERIOD 5/11/95 THRU 0 .00 0 .00 

W28/98 ON NET CLASS 
SETTLEMENT FUND CK RECV'D FROM 
INVESTMENT MANAGER 26-32087 
CLOSED 

6 may 04 CDT-COM PROCEEDS FROM COM STK 0.00 RECV'D DISTRIBUTION ON 3.441 .36 0.00 3,441 .36 
FOR CL ACTION USE ONLY SETTLEMENT FD CLASS PERIOD 0.00 0.00 
CUSIP 181994104 311/96 THRU 7/24196 POWERCERV 

SECURITIES LITIGATION 2632085 

24 May 04 CDT-COM PROCEEDS FROM COM STK 0 .00 REOVD 2ND DISTRIBUTION OF 47.67 0 .00 47 .67 
FOR CL ACTION USE ONLY SETTLEMENT CLASS PERIOD 0.00 0.00 
CUSIP 181994104 10/5N4 THRU 4/19/95 US 

HEALTHCARE SECURITIES 
LITIGATION 2602475 

24 May 04 COT-COM PROCEEDS FROM COM STK 0 .00 RECV'D 2ND DISTRIBUTION OF 23 .63 0.00 23 .63 
FOR CL ACTION USE ONLY SETTLEMENT CLASS PERIOD 0 .00 0 .00 
CUSIP 181994104 10/5/94 THRU 4/19/95 US 

HEALTHCARE SECURITIES 
LITIGATION 2602467 

I Jun 04 CHS ELECTRONICS INC COM NEW 0.00 RECV'D DISTRIBUTION ON 3436 000 34 .36 
CUSIP 12542A206 SETTLEMENT FD CLASS PERIOD 0.00 0.00 

8/7/97-5/1,V99 CHS 
ELECTRONICS .INC 2602468 



Northern Trust Generated by Northam Trust from reviewed periodic data on 25 Jan 05 

1-7-1-~ . . . . . . . 77 `7 .... . . 7 
Mb&W1466' Abboun't'nu 

j Acco nt Name FREEI)bm~FORUM:~MEDIA FUND-SM u 
JAN 04 31 PF-9,04 H'~ 

-a- 

Capital Change Detail Page 33 of 37 

Realized gain/loss 
Onainal security descriotion/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

rl_ Equities 
United States 

30 Jun 04 ICT GROUP INC COM CUSIP 0 00 RECV'D DISTRIBUTION FOR CLASS 28658 000 286 .58 
44929Y101 PERIOD 6114/96-10/23(97 ON NET 0.00 000 

CLASS ACTION ICT GROUP, INC 
2632085 

12 Jul 04 CDT-COM PROCEEDS FROM COM STK 0 .00 RECVD UNCLAIMED FOS FROM 70.14 0 .00 70.14 
FOR CL ACTION USE ONLY REMAINING BAL OF BORLAND 0.00 0 .00 
CUSIP 181994104 SECURITIES LITIGATION CLASS 

PERIOD 315MI THAU 12/9/92 
2602476 

12 Jul 04 NIKE INC CL B CUSIP 0.00 RECV'D DISTRIBUTION ON 1,21529 coo 1,215 .29 
654106103 SETTLEMENT FO 6/29/00-2/26101 0 .00 0.00 

ON NET CLASS ACTION NIKE, INC 
SECURITIES LITIGATION 
2602475*ZZ*FREEDOM FORUM,INC 
JP MOR-S 

9 Aug 04 B#REORG1BK 1 CORP STK MERGER 0 .00 ADD'L FUNDS RECV'D ON 127.00 0 .00 127.00 
TO JP MORGAN CHASE & CO SETTLEIVINT FID CLASS PERIOD 0.00 0 .00 
#2427148 EFF 711/04 CUSIP 10/22198-11/1Q/99 ORIGINALLY 
06423A103 FILED FOR 2602475 ZZ*FREEDOM 

FORUMJNC JP MOR-81. 

9 Aug 04 CDT-COM PROCEEDS FROM COM STK 0 .00 RECV'D DISTRIBUTION FOR CLASS 1,303.89 0 .00 1,30389 
FOR CL ACTION USE ONLY PERIOD 9/30/98-12/31/98 ON NET 0.00 0.00 
CUSIP 181994104 CLASS ACTION BAN K AMERICA 

CORP COMMON 066050105 2602475* 

1OAugO4 PROVIDIAN FINL CORP COM 0.00 RECVD DISTRIBUTION FOR CLASS 34,548 .47 0.00 34,548 .47 
CUSIP 74406A102 PERIOD 1/21/99-614/99 ON NET 0.00 0.00 

CLASS ACTION PROVIDIAN 
FINANCIAL CORP 
2602467*ZZ*FREEDOM FORUM, 
INC-PROVI-S 



13 Sep 04 SCRIPPS E W INC NEW CL A COM 000 RECEIVED 1,000 00 SHARES AS A 0 .00 0 .00 000 
CUSIP 811054204 STOCK SPLIT OF 1 ADDITIONAL SCRIPPS EW INC NEW CLA COM CUSIP 000 0 .00 
1,000000 SHARE(S) FOR EACH I SHARE(S) 811054204 

HELD PAYABLE TO HOLDERS OF 2,000000 
RECORD 08-31-04, EX DATE 
09-13-04 

Northern Trust Generated by Northern Tirust from reviewed periodic data on 25 Jan 05 
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Page 34 of 37 Capital Change Detail 
Original Security description/Asset ID Original 

Realized gain/loss 

Ex date Shares 
Payment Resulting security descrIntion/Asset ID Resulting Market 

Equities 

Cost Change description Amount Shares cost Translation 

United States 

12 Aug 04 COT-COM PROCEEDS FROM COM STK 0 .00 AECV`D DISTRIBUTION FOR CLASS 4,48087 0.00 4,480 .87 
FOR CL ACTION USE ONLY PERIOD 9130/98 -12/31/98 ON 0 .00 0.00 
CUSIP 181994104 NET CLASS ACTION BANK AMERICA 

CORP 06605F102 2602475-FREEDOM 
FORUM 

18 Aug 04 CDT-COM PROCEEDS FROM COM STK 0 .00 RECEIVED DISTRIBUTION FOR 1,30389 0 .00 1,303 .89 
FOR CL ACTION USE ONLY CLASS PERIOD 8/4/98 - 9130/98 0.00 0.00 
CUSIP 181994104 ON NET CLASS SETTLEMENT FUND 

NATIONS BANK LITIGATION CK 
RECV`D FROM IM 2632087-FREEDOM 
FORUM, INC 

2 Sep 04 UNUMPROVIDENT CORP COM 0 .00 RECV'D DISTRIBUTION FOR CLASS 3,27062 0.00 3,270.62 
CUSIP 91529Y106 PERIOD 6/30/99-813199 ON NET 0 .00 000 

CLASS ACTION UNUMPROVIDENT 
CORP 2602475*ZZ*FREEDOM 
FORUM,INC JP MOR-S 

10 Sep 04 CDT-COM PROCEEDS FROM COM STK 0 .00 RECEIVED DISTRIBUTION FF30M THE 10.95 0.00 10 .95 
FOR CL ACTION USE ONLY UNCLAIMED BALANCE OF FUNDS 0.00 0.00 
CUSIP 18t994104 REMAINING IN THE VET- ERINARY 

CENTERS OF AMERICA LITIGATION 
SETTLEMENT FUND 2602468 



2 Nov 04 #REORG COMPAQ COMPUTER CORP 0.00 RECV'D DISTRIBUTION ON 130.02 0.00 13002 
STK MGR TO HEWLETT PACKARD SETTLEMENT FD 7/IQ(97-3/6/98 0 .00 0 .00 
2383430 EFF 5/3/02 CUSIP ON NET CLASS ACTION COMPAQ 
204493100 COMPUTER CORP 2602475 FREEDOM 

FORUM,INC JP MOR 

0.00 4,564.09 
0.00 0.00 

0.00 RECVD DISTRIBUTION ON 4,564.09 
SETTLEMENT FD 7/10/97-3/6/98 
ON NET CLASS ACTION COMPAQ 
COMPUTER CORP 2602467 FREEDOM 
FORUM, INC-PROVI 

2 Nov 04 #REORG COMPAQ COMPUTER CORP 
STK MGR TO HEWLETT PACKARD 
2383430 EFF 5/3/02 CUSIP 
204493100 

3 Nov 04 NEWS CORP CL A COM CUSIP 000 RECEIVED 2,000 00 SHARES OF 000 000 0.00 
65248EIG4 NEWS CORP CIL A COM IN EXCHANGE NEWS CORP CL A COM CUSIP 65248EIG4 6,417 .53 0.00 

FOR 1 .000 00 SHRS OF CUSIP 2.000000 
NUMBER #65248780 RATE OF 
2 0000000000 FOR 1 EFFECTIVE 
11/03104 SCHEME OF ARRANGEMENT 
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Realized galn/loss 
Onainal security ~escrjntlon/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Equities 
United States 

27 Sep 04 SUNBEAM CORP COM CUSIP. 0 .00 RECVD ADDITIONAL FUNDS FOR 24598 0.00 245.98 
867071102 THE CLASS PERIOD 4/23197 THRU 0 .00 000 

6130/98 SUNBEAM SECURITIES 
LITIGATION 2638747 *FFIFIEDOM 
FORUM INC-VALENZUE-SL 

27 Sep 04 SUNBEAM CORP COM CUSIP 0.00 RECV'D ADDITIONAL FUNDS FOR 22259 000 222 .59 
867071102 THE CLASS PERIOD 4123197 THRU 0.00 0 .00 

6/30198 SUNBEAM SECURITIES 
LITIGATION 2632088 FREEDOM 
FORUM INC -SLOATE 

26 OCt 04 #REORG/OXFORD HLTH PLANS 0 .00 RECEIVED DISTRIBUTION FOR 72,78552 0 .00 72,785 .52 
MERGER TO UNITED- HEALTH GROUP CLASS PERIOD 11/6/96-12/9197 0.00 0.00 
SEC#2883755 7/30104 CUSIP OXFORD HEALTH PLANS FREEDOM 
691471106 FORUM INC FILED FOR 2602467 



Total Equities 0 .00 313,679 .01 12,628 .40 326,307.41 
0 .00 
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Realized gairOoss 
Orlainal security description/Asset 1D Original Payment Resulting security clescription/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

Equities 

United States 

3 Nov 04 NEWS CORP CL B COM CUSIP 0 .00 RECEIVED 4,000 00 SHARES OF 000 0.00 0.00 
65248E203 NEWS CORP CL 8 COM IN EXCHANGE NEWS CORP CL B COM CUSIP 6524BE203 14,757.47 0.00 

FOR 2,000 00 SHRS OF CUSIP 4,000000 
NUMBER #65248770 RATE OF 
2 0000000000 FOR I EFFECTIVE 
11/03104 SCHEME OF ARRANGEMENT 

8 Dec 04 #REORG/COX COMMUNICATIONS INC 0.00 DELIVERED 615 00 SHARES FOR 21,37125 0.00 16,279.10 
NEW CL A CASH MERGER EFFECTIVE CASH AT RATE OF 34 75 PER #REORG/COX COMMUNICATIONS INC NEW CL A 5,092.15 0.00 
12JO8104 CUSIP 224044107 TENDER OFFER EFFECTIVE CASH MERGER EFFECTIVE 12108/04 CUSIP 

200-4/12102 224044107 
-615000 

24DecO4 LUCENT TECHNOLOGIES INC WT EXP 0 00 RECV`D WARRANT DISTSTN ON 0.00 0.00 5,447.34 
PUR COM CUSIP 549463131 STTLMNT FO CLASS PERIOD LUCENT TECHNOLOGIES INC WT EXP FUR COM 5,447 .34 0 .00 

1=0100-3127/01 LUCENT CUSIP 649463131 
TECHNOLOGIES INC 2651121 3,426000 
FREEDOM FORUM INC-HSU CA 

24 Dec 04 LUCENT TECHNOLOGIES INC WT EXP 0 00 RECV'D WARRANT DISTBTN ON 000 000 12,27321 
PUR COM CUSIP 549463131 STTLMNT FD CLASS PERIOD LUCENT TECHNOLOGIES INC Wr EXP PUR COM 12,273 .21 0.00 

12120100-3(27101 LUCENT CUSIP 549463131 
TECHNOLOGIES INC 2602475 7,719000 
FREEDOM FORUM.INC JP MOR-S 

Total United States 0.00 313,679.01 33,803.40 326,307.41 
0 .00 
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Realized gain/loss 
Onainal security description/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Shares cost Change description Amount Shares cost Translation 

T7- Equities 
United States 



+ Contents 

*No Data Available 

Northern Trust Generated bbyy NNorthh Trust from periodic data on 2 Feb 05 

ro 77 
A 

1 J44, 04 31 blic' O~ 

Page 

Change in Book and Market Value 1 
Change in Cash Value 2 Asset 

Summary 3 
Asset Detail - Base Currency 5 
Fixed Income Amortization - Taxable 16 
Investment Transaction Summary 196 
Investment Transaction Detail 198 
Pending Tran Detail w/Accrued Interest 305 
Income & Expense Summary 307 
Income & Expense Detail - Base Currency 308 
Funding & Disbursement Summary 448 
Funding & Disbursement Detail 449 
Capital Change Detail 453 

Account Name 
FREEDOM FORUM TATTERSALL ADVISORY GROUP 

Account Number 
2602473 

Questions? 
If you have any questions about this report, call your 
Northern Trust account administrator . 

A Federal regulation allows certain clients to re uest 
information regarding the time of day that inves-71ment 
activity occurred in their accounts. if you require such 
information, please call your Relationship Manager. 

The Northern Trust Company hereby certifies to the 
best of Its knowledge that this report Is a complete d 
and accurate reflection of Its records. (~ft+senlor Vice President 
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+ Change in Book and Market Value Page 1 of 453 

Cost Market value For more information 

Opening balance 147,500,717 82 151,409,983.20 

Interportfolio transfers in 55,000 .000 00 55,000,000 00 See funding & disbursement summary 

Total receipts 55,000,000 00 55,000,000 00 See funding & disbursement summary 

Interportfolio transfers out 36,926,379 91 36,926,379 .91 See funding & disbursement summary 

Security deliveries - 0.11 - 0.11 See funding & disbursement summary 

Total disbursements 36,926,380.02 36,926,380 02 See funding & disbursement summary 

Income received 7,679,664.83 7,679,664.83 See Income & expense summary, cash activity detail 

Expenses paid - 56.957.46 - 56,957 .46 See Income & expense summary 

Unrealized gain/loss change 000 963,85211 See asset summary 

Realized gain/loss 795,50059 795,50059 See realized gain/loss summary 

Accrued income change 22,271 .49 22,271 .49 See income & expense summary 

Total amortization expense - 661,001.31 661,001 .31 Sea fixed Income amortization summary 

Total OID/MKT accretion income 94,54S.59 94,545 .59 See fixed Income amortization summary 

Closing balance 173,448,361 .53 176,393,774 80 
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Page 2 of 453 + Change in Cash Value 

Northern Trust Generatedby Northern Trust from reviewed periodic data on 2 Feb 05 

Market value Cost For more information 

Opening balance 6,870,651.98 6,870,651 .98 

Interportfolio transfers in 55.000,000 .00 55,000,000 00 See funding & disbursement summary 

Total receipts 55,000,000 .00 55,000,000.00 See funding & disbursement summary 

Interportfolio transfers out 36,926,379 .91 36,926,379 91 See funding & disbursement summary 

Total disbursements 36,926,379 91 36,926,379 91 See funding & disbursement summary 

Income received 7,706,020 87 7,706,020 87 See Income & expense summary, cash activity detail 

Expenses paid - 56,95746 - 56,957 .46 See income & expense summary 

Capital changes 1,901,956 14 1,901,956.14 See capital change detail 

Securities bought 402,250.095 55 402,250,095 55 See Investment transaction summary 

Securities sold 373,186,132.49 373,186,132.49 See investment transaction summary 

Principal paydowns 16,073,405.51 16,073,405 51 See Investment transaction summary 

Closing balance 21,504,734 07 21,504,734 .07 



Government bonds 
United States - USD 351,53582 19,443,164 84 18,576,921 48 866,243.36 0.00 866,24336 19,794,700.66 11 .222% 

Total government bonds 351,535 .82 19,443,164.84 18,576,921 .48 866,243 .36 0 .00 866,243.36 19,794,700.66 11.222% 

Government agencies 

United States - USD 0 .00 2,541,042 .00 2,359,363.78 181 .678 .22 0 .00 181,67822 2,541,042 .00 1441% 

Total government agencies 0.00 2,541,042 .00 2,359,363.78 181,678 .22 0.00 181,678.22 2,541,042.00 1 .441% 

Corporate bonds 

United States - USD 519,146.06 37,961,621 .94 36,252,498 30 1,709,123 64 0.00 1,709,123.64 38,480.768 .00 21 .815% 

Total corporate bonds 519,146.06 37,961,621 .94 36,252,498.30 1,709,123.64 0.00 1,709,123.64 38,480,768.00 21 .815% 

Government mortgage backed securities 
United States - USD 254,55012 63,270,294 31 63,136,905 62 133,388.69 000 133,388 .69 63,524,844.43 36013% 

Total government mortgage backed securities 254,550.12 63,270,294 .31 63,136,905 .62 133,388 .69 0 .00 133,388 .69 63,524,844 .43 36.013% 

Commercial mortgage-backed 

United States - USD 51,94481 14,542,217 29 14,513,787 .67 28,42962 0 .00 28,429.62 14,594,162 .10 8.274% 

Total commercial mortgage-backed 51,944.81 14,542,217 .29 14,513,787.67 28,429 .62 0 .00 28,429 .62 14,594,162 .10 8 .274% 

Asset backed securities 

United States - USD 28,98261 7,650,302.99 7,616,339 09 33.96390 000 33,96390 7.679,285 .60 4.353% 

Total asset backed securities 28,982 .61 7,650,302.99 7,616,339.09 33,963 .90 0.00 33,963.90 7,679,285.60 4.353% 

Non-government backed c.m.o .s 
United States - USD 65.12684 22,483,651 .68 22,491,065 84 - 7,414.16 000 7,414.16 22,548,778 52 12 .783% 

Total non-government backed c.m .o .s 65,126.84 22,483,651 .68 22,491,065 .84 - 7,414.16 0.00 7,414.16 22,548,778 .52 12.783% 

Total fixed Income 1,271,286.26 167,892,295.05 164,946,881.78 2,945,413.27 0.00 2,945,413.27 169,163,581 .31 95.901% 

Northern Trust Generated by Northem Trust from reviewed periodic data on 2 F6b 05 
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Accrued 

Unrealized gain/loss 
Market value 

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

Fixed Income 



Total Cost Incl . Accruals 173,448,361 .53 
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Asset Summmy Page 4 of 453 

Accrued 
Unrealized gain/loss 

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

Cash and Cash Equivalents 
Short term investment funds 
Short Term Investment Funds 31,03492 21,504,734 07 21,504,734.07 0.00 000 000 21,535,768 99 12.209% 

Total short term Investment funds 31,034 .92 21,504,734.07 21,504,734 .07 0.00 0.00 0.00 21,535,768 .99 12.209% 

Total cash and cash equivalents 31,034 .92 21,504,734.07 21,504,734 .07 0.00 0.00 0.00 21,535,768 .99 12.209% 

Adjustments To Cash 
Pending trade purchases 
Pending trade purchases 000 - 14,305,575 50 - 14,305,575 50 000 0.00 000 -14,305.575 50 8.110% 

Total pending trade purchases 0.00 14,305,575.50 - 14,305,575 .50 0.00 0.00 0.00 -14,305,575.50 8.110% 

Total adjustments to cash 0.00 14,305,575.SO - 14,305,575 .50 0.00 0.00 0.00 .14,305,575.50 8.110% 

Total Unrealized Gains 3,706,988.92 

Total Unrealized Losses 761,575.65 

Total 1;302,321 .18 117i,61,453.62 45,'413 27 .' 90,4111 176,363,774.iQ 1QO() 00P. 172,146,040.W 2,9 (160 1, .2~ . .27 



280,100.00 0.00 2,541,042.00 2,359,363.78 181,678.22 0.00 181,678.22 
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Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price Income/expense Market value Cost Market Translation Total 

Fixed Income 

Government bonds 
United States - USD 

US TREAS BIDS DTD 02M511996 6 DUE 02-15-2026 REG CUSIP: 912610EW4 
14,095,000.00 1145508000 319,43554 16,145,935 26 15,300,674 32 845,26094 0.00 845,260.94 

US TREAS NTS DTD 00039 3 375 DUE 11-15-2008 REG CUSIP 91282BB02 
1,410,000 00 997305000 6,17849 1,406,200 05 1,402,894 92 3,305.13 0.00 3,305.13 

USTREAS NTS 2.75 NTS 31/07/2006 USD1000275 DUE 07-31-2006 REG CUSIP.912828CQ1 
1,235,000 00 996758000 14,212.56 1,230,996.13 1,233,121.88 - 2,12575 0.00 - 2,125.75 

US TREAS NTS 5 DUE 08-15-2011 REG CUSIP. 9128277132 
620,00000 1064570000 11,709.23 660,033.40 640,23036 19,80304 0.00 19,803 .04 

Total USD 351,535.82 19,443,164 .84 18,576,921 .48 866,243.36 0.00 866,243.36 

Total United States 351,535.82 19,443,164.84 18,576,921 .48 866,243.36 0100 866,243.36 

Total Government Bonds 

17,360,000 .00 351,535 .82 19,443,164 .84 18,576,921 .48 866,243 .36 0 .00 866,243 .36 

Government agencies 
United States - USD 
IVIFC BLACKROCK INC OPPORTUNITY TR INC CUSIP'092475102 

161,800.00 108500000 0.00 1,755,530.00 1,637,280.40 118,249.60 0.00 118,249.60 

MFCMFSGOVTMKTSINCTRSHBENINT CUSIP-552939100 
118,300.00 66400000 000 785,51200 722.08338 63,42862 000 63,428 .62 

Total USD 0.00 2,541,042.00 2,359,363.78 181,678.22 0.00 181,678.22 

Total United States 0.00 2,541,042.00 2,359,363.78 181,678.22 0.00 181,678.22 

Total Government Agencies 



BOEING CO 6 625 DEB DUE 02-1S-2038 CUSIP 097023AS4 
500,000.00 110.9597000 12,51389 554,798.50 498,685.00 56,11350 000 56.113 .50 

BURL NORTHN SANTA FE CORP CRP BNI 5 9 DUE 07-01-2012/06-30-2012 BEO CUSIP: 12189TAUB 
500,000.00 108,0906000 14,750.00 540,45300 529,93000 10.523 .00 0.00 10,523.00 

BURL NORTHN SANTA FE CORP NT DTD 03/10/1999 6.75 DUE 03-15-2029 BED CUSIP: 12189TAN4 
390,00000 1125421000 7,751 .25 438,91419 366,709.20 72,20499 0.00 72,204.99 

BURL NORTHN SANTA FE CORP 7 125 DUE 12-15-2010 BEO CUSIP' 12189TAS3 
800,000.00 1141973000 2,53333 913,57840 845,25137 68,327 .03 0.00 68,327.03 

CAROLINA PWR & LT CO NT 6 5 DUE 07-15-2012/07-14-2012 BEO CUSIP' 144141CS5 
700,000.00 1109190000 20,980 .55 776,43300 699,720.00 76,713 .00 0.00 76,713 .00 

CATERPILLAR FINL SVCS CORP MEDIUM TERM NTS-BOOK ENTRY NT 3.7 DUE 08-15-2006 REGCUSIP, 14912L2F7 
1,500,000 00 995410000 19,425.00 1,493,115 00 1,500,000.00 - 6,885.00 0.00 - 6,885.00 

COCA COLA ENTERPRISES INC DEB DTD 1112011996 6.95 DUE 11-15-2026 REG CUSIP: 191219AYO 
800.00000 117.4510000 7,104.44 939,608.00 897,734.13 41,873.87 0.00 41,873 .87 

CONS NAT GAS CO SR NT 2001 SER A 6.85 DUE 04-15-2011/04-17-2001 BEO CUSIP: 209615BV4 
730,000.00 112.8532000 10,55661 823,828.36 761,437.18 62,391 .18 0.00 62,391 .18 

DAYTON HUDSON CORP 5875 DUE 11-01-2008 BEO CUSIP.239753DMS 
1,000,000 00 1072430000 9,79167 1,072,430 00 1,051,743.98 20,68602 0.00 20,686.02 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Adak 
-7- . .. . . -- ", g 

ount'nuinbir, ~'Acc lio 
.,,Account Name'*FRF-EDOM,, 'FORUM TTE ~AILL S 

31 DEC 20044,~ IV 

Asset Detail - Base Currency 
Inrealized gain/loss 

Page 6 of 453 

Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price Income/expense Market value Cost Market Translation Total 

Fixed Income 

Corporate bonds 

United States - USD 

ALLIANCE CAP MGMT L P NT 5 625 DUE 08-15-2006 BEO CUSIP. 018548AA5 
1,250,000 00 1033481000 26,562.50 1,291,851 .25 1,319,133.11 - 27,28186 0.00 - 27,281 .86 

ALUM CO AMER BD SER B 6 5 DUE 06-15-2018BEO CUSIP' 022249BA3 
600,000.00 114.3379000 1,73333 686,027.40 593,322.00 92,705 .40 0.00 92,705.40 

AMERN GEN FIN CORP MEDIUM TERM SR NTS TRANCHE # TR 00364 5 91 6-12-2006 CUSIP, 02635PRD7 
1,720,000.00 1034751000 21,45987 1,779,771.72 1,772,534 80 7,236.92 0.00 7.23692 

AOL TIME WARNER INC 7.625 DUE 04-15-2031IG4-14-2031 BEO CUSIP: 00184AAC9 
600,00000 120.9761000 9,658.33 725,856.60 632,992.49 92.86411 0.00 92,864 .11 

BELLSOUTH TELECOMMUNICATIONS INC 6.375 BD DUE 06-01-2028 CALL CUSIP. 079867AW7 
650.00000 1059268000 3,453.12 688,52420 635,589.75 52,934.45 0.00 52,934 .45 

BK AMER CORP SR NT4375 DUE 12-01-2010 REG CUSIP:060505BFO 
1,250,000 00 1002978000 4,55728 1.253,722 .50 1,242,500.00 11,22250 0.00 11,222,50 



DUKE RLTY LTD PARTNERSHIP 7.05 DUE 03-01-2016/03-01-2006 REG PUT CUSIP: 264414AR4 
850,00000 103.0669000 19,97500 876,068.65 851,40229 24,666 .36 0.00 24,666.36 

EOP OPER LTD PARTNERSHIP NT 6 8 DUE 01-15-2009 BEO CUSIP: 268766BF8 
1,250,000 00 109.6114000 39,194 .45 1,370,142 50 1,375,425.00 - 5,282.50 0.00 - 5.282.50 

ERP OPER LTD PARTNERSHIP DUE 04-13-2015/04-13-2005 REG PUT CUSIP. 26884AAH6 
450,00000 101.0169000 6,464.25 454,57605 446,935.50 7,640.55 0.00 7,640.55 

FORD MTR CO DEL DES DTD 02/09/1999 6 375DUE 02-01-2029 BEC, CUSIP: 345370BZ2 
750,00000 899936000 19,921 .87 674,95200 649,327.50 25,624 .50 0.00 25,62450 

GEN MTR CORP 8.80 BD DUE 3-1-2021 REG PUTABLE ON 3-1-98 CUSIP: 370442AJ4 
390,000.00 1082108000 11,43999 422,022.12 461,32640 39,30428 000 39,304 .28 

GEN MTRS ACCEP CORP NT DTD 09/12/2001 6 875 DUE 09-15-2011 BEO CUSIP. 370425RXO 
400,00000 1024793000 8,097.22 409,917.20 402,620.10 7,297.10 0.00 7,297.10 

GEN MTRS CORP SR UNSECD NT 7.2 DUE 01-15-2011 BEO CUSIP'370442SBO 
600,00000 1025642000 19 .920 .00 615,385.20 605,84848 9,536.72 0.00 9,536.72 

GOLDEN W FINL CORP DEL 4.125 DUE 08-15-2007 BEO CUSIP. 381317AP1 
1,200.000 00 101.4930000 18,69999 1,217,916 00 1,195,848.00 22,068 .00 0.00 22,068.00 

HOUSEHOLD FIN CORP NT 4 125% DUE 11-16-2009 CUSIP. 441812KH6 
750,00000 99 .4623000 3,26562 745,96725 748,30500 - 2,337.75 0.00 - 2,337.75 

HSEHD FIN CORP NT 6 5 DUE 11-15-2008 BEO CUSIP'441812GDO 
925,00000 108.7577000 7.68264 1,006,008 72 935,49035 70,51837 0.00 70,518 .37 

KINDER MORGAN ENERGY PARTNERS L P NT 7ADUE 03-15-2031 BED CUSIP 494550AJ5 
1,100,000 00 1162979000 23,967.77 1,279,276.90 1,225,392.58 53,884 .32 0.00 53 .884 .32 

MAY DEPT STORES CO DEB DTD09/15/1996 745DUE09-15-2011 REG CUSIP.577778BE2 
900,000.00 114,0092000 19,742 .49 1,026,082 80 899,72623 126,35657 000 126,356.57 

MERRILL LYNCH& CO INC MEDIUM TERM NTS BOOK ENTRY MTN 3.125 DUE 07-15-2008 CUSIP,59018YRN3 
430,00000 975327000 6,196.17 419,390.61 412,90750 6,483.11 0.00 6,483.11 

MERRILL LYNCH& CO INC MEDIUM TERM NTS BOOK ENTRY MTN 4.125 DUE 09-10-2009 CUSIP.59018YUH2 
900,00000 999318000 11,44687 899,38620 896,98500 2,401.20 0.00 2,401.20 

MORGAN STANLEY FOR EOTY ISSUES SEE 61746S3875 DUE 01-15-2009 BEO CUSIP.61746BALO 
1,250,000.00 994441000 22,335 .07 1,243,051.25 1,246,337,50 3,286.25 000 - 3,286.25 
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35,985,000 .00 519,146.06 37,961,621 .94 36,252,498 .30 1,709,123 .64 0 .00 1,709,123 .64 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

lio 
. .. .. 

MOW, 77 
Account'jiumberf,4473"', Side 

Naiinie *FREED0M-j FQRUM,,'~-TATTERSALLrSL-~ 
31 DEC 2004 

Account,' 

Asset Detail - Base CuiTency g 
11 

Description/Asset ID Exchange rate/ Accrued 
---Unrealized gain/loss 

Pa 8 of 453 

Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Fixed Income 

Corporate bonds 
NATLCY BKCLEVOH MEDIUM TTRANCHE# SBOO0036 .2 DUE 12-15-2011 CUSIP. 63534PAC1 

1.200,000 00 109.9351000 3,306.67 1,319,221.20 1,301,393.76 17,827.44 0.00 17,82744 

NATL CY CORP SUB DEB DTD 05104/1999 6 875 DUE 05-15-2019 BEO CUSIP. 635405AM5 
500,00000 114.2774000 4,392.36 571,387.00 442,905.00 128,482.00 000 128,482.00 

PNC FDG CORP SUB NT DTD 0212211999 6.125DUE 02-15-2009 BEO CUSIP. 693476AL7 
1,375,000.00 1069948000 31,815.97 1,471,178 50 1,254,278.75 216,899.75 0.00 216.899.75 

PRUDENTIAL FINL ING MEDIUM TERM NTS BOOKTRANCHE # TR 00005 5.1 09-20-2014 CUSIP: 744320AE5 
1.250,000 00 100,4792000 17,885 .41 1,255,990.00 1,244,487.50 11,502 .50 000 11,502 .50 

PVTPL USAA CAP CORP MEDIUM TERM NTS BOOKENTRY 5.591 DUE 12-2D-2006 REG CUSIP: 90327QCM9 
400,000.00 1042200000 5,653.12 416,880.00 400,00000 16,880 .00 000 16,880 .00 

SBC COMMUNICATIONS INC NT 4125% DUE 09-15-2009/11-03-2004 CUSIP. 78387GAN3 
1,500,000 00 99.8175000 9,968.74 1,497,262 50 1,499,670.00 2,407.50 0.00 2,407.50 

SOUTHWESTIN PUB SVC CO SOUTHWESTN PUB SVC5.125 DUE 11-01-2006/10-31-2006 13EO CUSIP: 845743BG7 
1 .300,000 .00 1026987000 11,104 .17 1,335,083.10 1,335,886.53 - 803.43 0.00 - 803.43 

SPRINT CAP CORP SPRINT CAP CORP 6 875 DUE 11-15-2028 BEO CUSIP. 852060AD4 
1,125,000 00 109.4787000 9,882.81 1,231,635 37 858,708.11 372,927.26 000 372,927.26 

WASHINGTON MUT INC SR NT 4 2% DUE 01-15-2010 REG CUSIP: 939322APB 
1'soo.000 00 996058000 1,92499 1,494,087 00 1,497,705.00 - 3,618.00 0.00 3,61800 

WELLS FARGO & CO SUB NT DTD 04/09/1996 6 875 DUE 04-01-2006 REG CUSIP: 949740BZ6 
700,000.00 104.2631000 12,03125 729,841 .70 716,30321 13,53849 0.00 13,538 .49 

Total USD 519,146.06 37,961,621 .94 36,252,498.30 1,709,123.64 0.00 1,709,123.64 

Total United States 519,146.06 37,961,621 .94 36,252,498 .30 1,709,123.64 0.00 1,709,123.64 

Total Corporate Bonds 



FHLMC GOLD SINGLE FAMILY 4530 YEARS SETTLESJAN CUSIP-02RO42611 
3,500,000.00 965625000 5,25000 3,379,687.50 3,399,921 88 20,23438 0.00 20,23438 

FHLMC GOLD Wl-0004 6 9 12-01-2010 CUSIP* 3128HEAD9 
2,170,000 00 1036180000 12,47750 2,248.510 60 2,439,721 .77 191,211 .17 000 191,211.17 

FHLMC GOLD W2-0024 6 971 10-01-2010 CUSIP. 3128HGAZ5 
1,780,512.69 1036150000 10,34330 1,844,878 22 1,973,930 24 129,05202 000 129,052.02 

FHLMC MULTICLASS PREASSIGN 00073 4 5 08-15-2013 CUSIP 31394WDA3 
1,465,000.00 101 5369000 5,493.75 1,487,51S.58 1,488,487.63 - 97205 0.00 - 972.05 

FHLMC MULTiCLASS PREASSIGN 00284 4 5 06-15-2029 CUSIP: 31394NMV7 
1,335,000 00 985431000 5,006.25 1,315,550 38 1,312,471 .88 3,078.50 0.00 3,078.50 

FHLMC MULTICLASS PREASSIGN 00671 4 5 10-15-2017 CUSIP 31394XM86 
1,900.000 .00 101 3502000 7,12500 1,925,653.80 1,919,460 07 6,193.73 0.00 6.19373 

FHLIVIC MULTICLASS SER 2859 CL PC 5 5 11-15-2027 CUSIP 31395FFU3 
1,790,000 00 102.4339000 8,204.16 1,833,566 81 1,853,993.62 20,42681 0.00 20,426 .81 

FHLMC MULTICLASS SER 2867 CL LD 5 5 07-15-2028 CUSIP: 31395GNX6 
1,075,000 00 1023281000 4,92707 1,100,027.07 1,109,801.57 9,774.50 000 9,774.50 

FHLMC MULTICLASS SER 2902 CL MC 5 5 07-15-2016 CUSIP: 31395KK69 
1,545,000 00 103.7791000 7,081.24 1,603,387.09 1,586,521.88 16,86521 000 16,86521 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 02-25-2043 CUSIP: 31393LFMO 
1,037,049 34 106.0938000 6,049.45 1,100,245.05 1,107,275.43 - 7,03038 0.00 - 7,030.38 

FHLIVIC MULTICLASS SERIES 2752 CL PE 5 02-15-2028 CUSIP: 31394RMCO 
1,465,000 00 101 4524000 6,10417 1,486,277.66 1,443,711 .72 42,565.94 0.00 42,565 .94 

FNMA CIVIO SER 2002-TI 9 CL Al 6.5 07-25-2042 BEO CUSIP* 31392GVP7 
1,241,436 64 104.5625000 6,724.45 1,298,077.18 1,299,853.64 1,776.46 000 1,776.46 

FNMA POOL #254403 6% DUE 08-01-2017 REG CUSIP:31371KRY9 
3300 104.8473000 016 3460 34 .31' 029 0.00 0.29 

FNMA POOL #373358 7 5% DUE 03-01-2027 REG CUSIP. 31377CWT6 
355,03279 107,3121000 2,21895 380,993.14 363,837.75 17,15539 0.00 17,15539 

FNMA POOL #380845 5 63% DUE 11-01-2005 REG CUSIP' 31377MBNO 
2,166,651.85 100,6890000 10,16521 2,181,580.08 2,198,900.77 - 17,32069 0.00 - 17,320 .69 
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FNMA POOL #381217 5 95% DUE 01 -01 -2009 REG CUSIP'31377MPA3 
887,518.31 106.1030000 4,400.60 941,68355 942,628.34 - 944.79 0.00 - 944.79 

FNMA POOL #381432 5 85% 02-01-2009 BEO CUSIP: 31377MVZ1 
2,172,390.60 105,8570000 10,590.40 2,299,627.51 2,316,817.90 - 17,190.39 0.00 - 17,190 .39 

FNMA POOL #381567 6 318% DUE 04-01-2009 REG CUSIP* 31377MZ87 
2,160,507.36 106.8511000 11,009 .57 2,308,525.88 2,158,988 27 149,537.61 000 149,53761 

FNMA POOL #386354 4 019% 07-01-2013 BEO CUSIP: 31377TE36 
2,146,701 73 1028970000 6,95889 2,208,891.67 1,957,523 64 251 .36803 000 251,36803 

FNMA POOL #460408 6 2% 05-01-2011 BEO GUSIP 31381GNZ7 
1,582,453 47 1090280000 8,17601 1,725,317.36 1,718,046.58 7,270.78 0.00 7,270.78 

FNMA PREASSIGN 00056 4 5 03-25-2017 CUSIP: 31393TCH7 
1,454,999.99 1006330000 5,45624 1,464,210 14 1,465,485 60 1,27546 000 1,275.46 

FNMA PREASSIGN 00698 7 01-25-2048 CUSIP' 31392CR30 
677,681 .03 105.9685000 3,953.13 718,12842 729,42666 11,29824 0.00 11,29824 

FNMA PREASSIGN 00717 6 5 09-25-2028 CUSIP. 31392CT61 
1,735,000 00 1062775000 9,39792 1,843,914 62 1,845,304.12 1,389.50 000 1,389.50 

FNMA PREASSIGN 00831 7 11-25-2033 CUSIP 31393U403 
2,019,624 31 1057350000 11,781 .13 2,135,449.76 2,141,113.37 5,66361 0.00 5,663.61 

FNMA REMIC SER 2002-12 CL-PG 6 03-25-2017 CUSIP. 31392BN69 
1,355,000 00 1049408000 6,775.00 1,421,947 84 1,429,953.22 8,005.38 0.00 8,005.38 

FNMA REMIC SER 2003-W19 CL 1A5 5 5 11-01-2033 CUSIP: 31393UA45 
1,525,000 00 101 8578000 6,98957 1,553,331 45 1,576,060 98 22,72953 0.00 22,729 .53 

FNMA REMIC SER 2003-W2 CL 1-A2 7 07-25-2032 CUSIP* 31392JAC3 
902,96259 1059685000 5,267.27 956,85591 957.899 .29 1,043.38 0.00 - 1,043.38 

FNMA REMIC TR 2004-26 CL-PA 4 5 09-25-2025 CUSIP. 31393XUZ8 
1,410,000 00 101 7025000 5,287.50 1,434,005 25 1,416,019.42 17,98583 000 17,985 .83 

FNMA SER 2001-50 CL BA 7 10-25-2041 CUSIP. 31392AJW9 
1,010,927.36 1059685000 5,897.07 1,071,264.55 1,067,253 96 4,01059 0.00 4,010.59 

FNMA SER 2004-W12 6 07-25-2034 CUSIP 31394A6Y7 
1,408,300 66 1042128000 7,041 .50 1,467,629 55 1.458,178.99 9,450.56 0.00 9,450.56 
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CNIO BEAR STEARNS COML MTG SECS INC COML CL A-1 2001-TOP2 6 08 02-15-2035 BED CUSIP. 07383FFN3 
1,424,848.44 1048606000 7,21923 1,494,104.62 1,495,422.97 1,31835 0.00 1,318.35 

CMO CR SUISSE I ST BSTN MTG SECS CORP 4801 DUE 03-15-2036 BEO CUSIP 22541NS83 
1,574,999.99 100.8867000 6,301 .30 1,588,965 51 1,551,101 .24 37,86427 000 37,86427 

CMO GMAC COML MTG SECS INC 2004-C2 MTG PASSTHRU CTF CL A-4 DUE 08-10-2038 REG CUSIP: 361849F56 
2,000,000 00 1035320000 8,835.00 2,070,640.00 2,073,437.50 2,797.50 0.00 - 2,797.50 

CIVIO GS MTG SECS CORP 11 COML PASSTHRU 2003-Cl CIL A-1 2.904 01-10-40 REG CUSIP: 36228CPR8 
1,688.650 88 983433000 4,08653 1,660,675.00 1,672,592.19 11,917.19 0.00 - 11,917 .19 
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Government mortgage backed securities 
FNMA SER 2004-W15 CL W 6 08-25-2044 CUSIP. 31394BZ64 

1,785,000 00 1037920000 8,925.00 1,852,687 20 1,852,704.49 - 17.29 000 - 17 .29 

FNMA SER 2854 CL PD 5 5 10-15-2027 CUSIP. 31395FJE5 
1,410,000 00 1023840000 6,462.49 1,443,614 40 1,453,146 71 9,532.31 000 - 9,532.31 

FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES JANUARY CUSIP.01FO50619 
6,300,000 00 99 .1875000 10,500.00 6,248,812.50 6,171,046.88 77,765 .62 0.00 77,765.62 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS SETTLES JAN CUSIP: 0IF042418 
4,715,000 00 996562000 10,60875 4,698,789.83 4,708.435 .16 9,645.33 0.00 9,645.33 

GNMA POOL #080013 FLTG PIT 4 625% 11-20-2026 BEO CUSIP: 36225CAP1 
601,66022 1022670000 2,82028 615,299.85 619,889.08 4,589.23 0.00 4.589 .23 

GNMA POOL #268237 SER 2019 8 3% DUE 04-15-2019 REG CUSIP: 3621954W6 
327,17067 109.7000000 2,262.93 358,906.22 341,83790 17 .068 .32 0.00 17,06832 

GNMA REMIC TF1 1999-1 CL Z 6.5 01-20-2029 CUSIP: 3837HlR45 
1,258,747.29 104.5020000 6,818.21 1,315,416 09 1.311,220 90 4,195.19 000 4,195.19 

Total USD 254,550.12 63,270,294 .31 63,136,905 .62 133,388.69 0.00 133,388.69 

Total United States 254,550.12 63,270,294 .31 63,136,905 .62 133,388.69 0.00 133,388.69 

Total Government Mortgage Backed Securities 

61,672,361 .90 254,550.12 63,270,294.31 63,136,905 .62 133,388.69 0.00 133,388.69 

Commercial mortgage-backed 
United States - USD 



Total Commercial Mortgage-Backed 

14,063,851 .81 51,944.81 14,542,217.29 14,513,787.67 28,429.62 0.00 28,429.62 

Asset backed securities 

United States - USD 

CHASE FDG LN ACQUISITION TR SER 2004-AQlCL A2 FLT PIT 05-2S-2034 REG CUSIP' 161642DN2 
1,800,000 00 999655000 986 .13 1,799,379 00 1,800,000 .00 - 621 .00 000 - 621 .00 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 7 80999994278% DUE 11-25-2031 BEO CUS(P: 126671JUI 
157,389.93 101 4884000 1,024.34 159,732 .52 158,057 .20 1,67532 000 1,675.32 

FED EXPRESS CORP SER 1998 1 A 6 72 PASSTHRU CTF DUE 01-15-2022 CUSIP.31331FAX9 
535,15562 112.4470000 16,582 .69 601,766 .44 549,86680 51,899 .64 0 .00 51,899 .64 

FIRST FRANKLIN MTG LN TRSER2004-FF10 CLA212-25-2032 REG CUSIP:32027NMG3 
1,635,000 .00 100.0017000 89573 1,635,027.79 1,635,000 00 27.79 000 27 .79 

FNMAPREASSIGN0058204-25-2035 REG CUSIP.31394BA79 
1,430,000.00 993125000 2,27488 1,420,168 75 1,430,000 00 9,831 .25 0 .00 9,831 .25 

RESDNTL AST MTG PRODS INC 2002-RS3 AST BKD PASTHRU CL A-1-5 5 .572 6-25-32 BEO CUSIP: 760985LVI 
1,500,000 .00 ~ 101 .7089000 6,964 .99 1,525,633.50 1,534,941 .11 9,307 .61 0.00 9,307.61 
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Commercial mortgage-backed 

CMO J P MORGAN CHASE COML MTG SECS CORP 2004-CIBC9 CL A-4 5 3827 06-12-41 REG CUSIP. 4662SM6W4 
1,780,000.00 1051296000 - 2,395.53 1,871,306 88 1,872,418 14 1,111 .26 0.00 1,111.26 

CIVIO LB COML CONDUIT MTG TR SER 1999-Cl CIL Al 6 40999984741% DUE 06-15-2031 BEO CUSIP: 501773CR4 
1,615,352.50 1034428000 8,628.67 1,670,965.85 1,698,339 63 27,373 .78 000 27,373.78 

CIVIO MORGAN STANLEY DEAN WITTER CAP I TR SER 2003-Tll CL A4 5.16 6-13-2041 REG CUSIP. 61746WH29 
1,195.000 00 1032102000 5,128.54 1,233,361.89 1,182,412 24 50,949 .65 000 50,949.65 

1/0 CMO J P MORGAN CHASE COML MTG SECS CORP 2004-PNC1 COML A-4 06-12-2041 REG CUSIP 46625M5,14 
1,155,000 00 104.6988000 5,33907 1,209,271 .14 1,200,631 .76 8,639.38 0.00 8,639.38 

MORGAN ST CAP I INC SER 1998-XL1 CL A3 6 48 MTG PASSTHRU CTF DUE 06-01-2030 BEOCUSIP . 61745MGJ6 
1,630,000 00 106.9280000 8,80200 1,742,926 40 1,767,432 00 - 24,505 .60 0.00 24,505 .60 

Total USD 51,944 .81 14,542,217 .29 14,513,787.67 28,429 .62 0.00 28,429.62 

Total United States 51,944 .81 14,542,217.29 14,513,787 .67 28,429 .62 0.00 28,429.62 



CMO FNMA PREASSIGN 00054 5,94999980927% DUE 02-25-2034 REG CUSIP, 31394ACF1 
1,260,000.00 103.9168000 6,247.49 1,309,351 68 1,295,786 94 13,564 .74 0.00 113,5654.74 

CMO INDYMAC MBS INC SER 2004-AR12 CL Al FLT RT DUE 12-25-2034 REG CUSIP'4566ON5H4 
1,369,580 64 100.1166000 3,097.43 1,371,177.57 1,369,580.64 1,596.93 000 1,596.93 

CMO INDYMAC MBS INC SER 2004-AR8 CL 2A2AFLT RT DUE 11-25-2034 REG CUSIP. 4566ON2J3 
1,614,010 98 100.0094000 88423 1,614.162 .69 1,614,010.98 151 .71 0.00 151.71 

CMO INDYMAC MBS INC 2004-AR7 MTG PASSTHRU CTF CIL A-2 DUE 09-25-2034 REG CUSIP: 4566ONT96 
1,215,476.41 1002639000 2,884.22 1,218,684.05 1,215,476.41 3,207.64 0.00 3,207.64 

CMO MASTR ADJ RATE MTGS TR SER 2004-13 CL 2-A-1 DUE 04-21-2034 REG CUSIP: 576433UE4 
1,956,734.89 997932000 6,22501 1,952,688.36 1,945,193.21 7,495.15 0.00 7,495.15 

CMO MASTR ADJ RATE MTGS TR SER 2004-13 CL 3-A-7 DUE 11-21-2034 REG CUSIP. 576433UM6 
1,845,000.00 947538000 5,82250 1,748,207 61 1,799,595.70 51,388 .09 0.00 51,388 .09 

CMO MASTR AST BACKED SECS TR 2004-HEl PASSTHRU CTF CL A-1 2.05 09-25-34 REG CUSIP: 57643LEE2 
002 100.0017000 0.00 0.02 002 0.00 0.00 0.00 

CMO MORGAN STANLEY MTG LN TR 2004-2AR CL2-A-2 FLT RT 5.14% DUE 11-25-2034 REG CUSIP. 61748HFE6 
1,551,668.01 101,7929000 6,657.02 1,579,487 86 1,580,931 21 1,443.35 0.00 1,44335 

CMO MORGAN STANLEY MTG LN TR 2004-2AR CL4-A-1 VAR .01 10-25-34 REG CUSIP. 61748HEF4 
2.014,643 55 101 4331000 9,167.75 2,043,515 40 2.061 .15105 17,635 .65 0.00 17,635.65 

CMO STRUCTURED AST SECS CORP 2004-8 MTG PASSTHRU CTF CL 5-A3 DUE 01-01-2034 REG CUSIP: 86359BWN7 
1,815,000.00 996533000 7,145.20 1,808.707.39 1,826,577.19 17,869 .80 0.00 17,869.80 
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Asset backed securities 
RESIDENTIAL ASSET MTG PRODS INC SERIES 2003-RZ4 CLASS-Al 06-25-2024 BEO CUSIP: 760985YPO 

508,47398 1000238000 253.85 508,59499 508,473.98 12101 0.00 121 .01 

Total LISD 28,982 .61 7,650,302.99 7,616,339.09 33,963 .90 0.00 33,963 .90 

Total United States 28,982 .61 7,650,302.99 7,616,339.09 33,963 .90 0.00 33,963 .90 

Total Asset Backed Securities 

7,566,019 .53 28,982 .61 7,650,302 .99 7,616,339.09 33,963 .90 0 .00 33,963.90 

Non-government backed c.m.o .s 
United States - USD 



Total short term investment funds - all currencies 31,034.92 21,504,734.07 21,504,734.07 0.00 0.00 0.00 

Total short term investment funds - all countries 31,034.92 21,504,734.07 21,504,734.07 0 .00 0.00 0.00 
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Non-government backed c.m.o .s 

CMO WAMU MTG PASS-THROUGH CTFS 2004-AR10PASSTHRU CTF CL A-1-13 VAR 07-25-44 REG CUSIP. 92922FWU8 
1 

, 
915,900.78 1001160000 832.61 1,918,123 22 1,915,900 78 2,222.44 0.00 2,222.44 

CMO WAMU MTG PASS-THROUGH CTFS 2004-AR12CL A-2A VAR DUE 10-25-2044 REG CUSIP. 92922FZF8 
1 

, 
789,038.63 100,0256000 89423 1,789,496 62 1,789,038.63 457.99 0.00 457.99 

CMO WAMU MTG PASS-THRU CTFS 2004-AR4 MTGPASSTHRU CTF CL A-6 VAR 02-25-2034 REG CUSIP. 92922FPT9 
1 

, 
470,00000 98 .4339000 4,669.44 1,446,978 33 1,426,359.38 20,618 .95 0.00 20,61895 

CMO WELLS FARGO MTG BACKED SECS 2004-S TR CL A-7 DUE 09-25-2034 REG CUSIP. 94981WAL9 
1,465,000 00 97.8132000 4,323.72 1,432,963.38 1,406,603.13 26.36025 0.00 26 .360 .25 

CMO 1ST HORIZON MTG PASS TR 2004-5 II-A-1 62508-25-2017 REG CUSIP.32051D5T5 
1,204,992.58 103.7440000 6,27699 1,250,107 50 1,244,860.57 5,24693 0.00 5,246.93 

Total USD 65,126 .84 22,483,651 .68 22,491,065 .84 7,414.16 0.00 . 7,414.16 

Total United States 65,126 .84 22,483,651 .68 22,491,065 .84 7,414.16 000 - 7,414.16 

Total Non-Government Backed C.M.O .s 

22,487,046 .49 65,126 .84 22,483,651.68 22,491,065.84 - 7,414.16 0.00 7,414.16 

Total Fixed Income 

159,414,379.73 1,271,286.26 167,892,295.05 164,946,881.78 2,945,413.27 0.00 2,945,413.27 

Description/Asset ID Exchange rate/ Accrued 
---Unrealized gain/loss 

Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
USD - UNITED STATES DOLLARS 

1.0000000 31,034 .92 21,504,734.07 21,504,734 07 000 0.00 0.00 



0.00 0.00 - 14,305,575.50 . 14,305,575 .50 0.00 0.00 0.00 

Total 
I 75,01911',4S~ 62" 172146 040 35! AF941,411.27t . . . . . . .. . . . SA13:27.' 4 lao,919,113 .SD 1,302,32 .18 't, 
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Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Cash and Cash Equivalents 

Short term investment funds 
Total Short Term Investment Funds 

21,504,734 .07 31,034 .92 21,504,734.07 21,504,734.07 0.00 0100 0.00 

Total Cash and Cash Equivalents 

21,504,734.07 31,034.92 21,504,734 .07 21,504,734.07 0.00 0.00 0.00 

Unrealized gainAoss 
Description/Asset ID Exchange rate/ Accrued 
Shares/PAR value Local market price income/expense Market value Cost Market Translation Total 

Adjustments To Cash 

Pending trade purchases 

USD - UNITED STATES DOLLARS 
1 0000000 000 14,305,575 .50 14,305,575.50 coo 0.00 000 

Total pending trade purchases - all currencies 0.00 14,305,575 .50 14,305,575.50 0.00 0.00 0.00 

Total pending trade purchases - all countries 0.00 14,305,575 .50 14,305,575.50 0.00 0.00 0.00 
Total Pending trade purchases 

0.00 0.00 14,305,575.50 14,305,575 .50 0.00 0.00 0.00 

Total Adjustments To Cash 



Non-Government Backed C.M.O .s 
United States - USD 
CUSIP 760985KR1 GMO RESDNTC AST 17TU PRODS-ING 2002-RZ2 MTG PASSTHRU GTF CL Issue Date . 1 May 02 Rate: 4 98000001907% Yield to Maturity- 0% Maturity Date* 25 Sep 28 

A-3 4 98 9-25-28 BEO Estimated Maturity Date* 6 May 04 

26 Apr 04 54,532810 55,85352 10021 330 .05 .1,32071 54,532 .81 0 .00 54,532 .81 0 .00 0.00 
55,85352 10021 330.05 -1,320.71 54,532.81 54,532 .81 0.00 

54,532 .810 55,853.52 10021 33005 1,32071 54,532.81 0.00 54,532 .81 000 000 
55,85352 10021 330.05 1,32071 54,532.81 54,53281 000 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 1D Original Cost Period Year-to-date C5;u'lative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation. Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Called 
Fixed Income 

Asset Backed Securities 
United States - USD 
GLISIP . 34528PAA4 FORD CR FLOORPLAN MASTER OWNER TR 2001-1INT OL A FLTG RATE Issue Date . I Aug 01 Rate 1 .47% Yield to Maturity. 0% Maturity Date . 17 Jul 06 

07-17-2006 BEO Estimated Maturity Date : 15 Sep 04 

16 Jul 04 1,600,000 000 1,601,000 00 103.58 72273 -1,000.00 1,600,000.00 000 1,600,000 00 0.00 0.00 
1,601,000 00 10358 722.73 -1,000.00 1,600,000.00 1,600.000 00 0.00 

24 Sep 03Acq Prem Amorl 1,600,000 000 1,601,000.00 10358 722.73 1,000.00 1 .600,000 00 0.00 1,600,000.00 0.00 0.00 
1,601,000.00 10358 72273 1,000.00 1,600,000.00 1,600,000.00 0.00 

103.58 0.00 
Total United States - USID 103.58 

Total Asset Backed Securities - Base 103.58 0.00 

23 Oct 02 Acq Prem Amort 



. .... . .. . 
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Calculation Method. CID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

27 Aug 03 Acq Prom Amort 247,423.330 250,206.84 606.78 2.367 .93 2,783.51 247,42333 0.00 247,423.33 0.00 0.00 
250,206.84 606.78 2,367.93 2,783.51 247.42333 247,42333 0.00 

- 706.99 0.00 
Total United States - USD - 706.99 

Total Non-Government Backed C.M.O .s - Bass - 706.99 0.00 

Total Fixed Income - Base - 810.57 0.00 

Total Assets Called - Base - 810.57 0.00 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

+ Fixed Income Amortization - Taxable 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Bass Base Base Base Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Called 
Fixed Income 
(;U .51P 760985MX6 CMQ RESONTL AST MTG PRODS ING 3 71 DUE 09-25-2028 BEQ issue Date, I Aug 02 Rate : 3 71% Yield to Maturity: 0% Maturity Uale. 25 k-00 29 

Estimated Maturity Date: 6 Oct 04 

25 Aug 04 247,423330 250,20684 - 606.78 2,367.93 -2,78351 247.423.33 000 247,42333 000 0.00 
250,206.84 - 606.78 2,367.93 -2,78351 247,423.33 247,423.33 000 



24 Jul 02 Acq Prem Amort 885,000000 942,801 56 - 66809 . 1,31829 . 2,602.15 940,199.41 0.00 1,002,643.05 0.00 62,44364 
942,801 56 - 66809 1,31829 2,602.15 940,199.41 1,002,643.05 62,443.64 

3,139,785 07 2,43809 4,811.43 9,50599 3,130,279.08 0.00 3,319,484.90 0.00 
3,139,785.07 2,43809 4,81143 9,50599 3,130,279.08 3,319,484.90 189,205.82 
653,105.08 - 512.48 1,011 .37 1,031 .81 652,073.27 0.00 691,087.30 0.00 
653,105.08 - 512.48 1,011 .37 1,031 .81 652,07327 691,08730 39,01403 

3,316,254.49 2,76294 5,34839 5,34839 3,310,906.10 000 3,495,089.05 0.00 
3.316,254.49 2,762.94 5,34839 5,348.39 3,310,906.10 3,495,089 05 184,182.95 
1,354,980.86 - 302.94 - 30294 - 302.94 1,354,677.92 0.00 1,438,821 .10 0.00 
1,364,980 86 302.94 302.94 302.94 1,354,677.92 1,438,821 .10 84,143.18 
317,05078 4829 48.29 48 .29 317,002.49 0.00 339,879.00 0.00 
317,050.78 4829 4829 48.29 317,002.49 339,879.00 22,876 .51 

189,20582 

39,014.03 

184,182.95 

84,143.18 

22,876.51 

Northern Trust Generated by Northern Trust from periodic data on 2 Fab 05 

----- ------------ 1?'-'------'7"7- .. ... .. """77 77 . ?_ . 11 Tl,,!"7 
'W" 

Aamu , mber, 47 J O*i n6i6 
,TERSALL,,SL, Account Name'FREEDOm FORUM, 

04 IVA 31 DF-C 04 

Page 18 of 453 
Fixed Income Amortization - Taxable 
Calculation Method: CID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Descnption Bass Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type SharesIPAR Local Local Local Local Local Galn/Loss Local Market 

Assets Held 

Fixed Income 

Government Bonds 
UnIted States - USD 
GUSIP . 912810EW4 US TREAS BDS DTD 02/15/1996 6 DUE 02-115-2026 Rl--U Issue Date : 15 Fab 96 Rate : 6% Yield to Maturity : 0% Maturity Date . 15 Fab 26 Estimated 

Maturity Date. 15 Feb 26 
27 Feb 04 9,735,000.000 10,465,382.33 7,897.92 7,897.92 .14,891 .94 10,450,490 39 0 .00 11,167,894.65 000 717,404 .26 

10,465,382.33 7,897.92 7,897.92 -14,891 .94 10,450,490.39 11,167,894.65 717,404.26 
24 Jul 02 Acq Prem Amorl 885,000.000 942,80156 650.20 65020 1 .934.06 940,867.50 0.00 1,015,263.15 0.00 74,395.65 

942,801.56 650.20 65020 1,934.06 940.867.50 1,015,263.15 74,395.65 
25 Jul 02 Acq Prem Amort 2,930,000 000 3,139,785.07 2,373.34 2,37334 7,06790 3,132,717.17 000 3,361,266.70 0.00 228,649.53 

3.139,785 07 2,37334 2,373.34 7,067.90 3,132,717.17 3,361,266.70 228,549.53 
23 Oct 02 Acq Prem Amort 620,000000 677,737.50 - 67002 - 670.02 1 .665.18 676,072.32 0.00 711,257.80 0.00 35 .185.48 

677,737.50 670.02 67002 1,665.18 676,072.32 711,257.80 35,185 .48 
1 Aug 03 Acq Prem Amort 610,000000 653,105.08 498.89 49889 - 51933 652,58575 000 699,785.90 0.00 47,200.15 

653,105.08 49889 49889 - 519.33 652,585.75 699,785.90 47,200 .15 
20 Aug 03 Acq Prem Amort 4,000,000 000 4,299,843.75 3,35229 3.352 .29 3,35229 4,296,49146 0.00 4,588,760.00 0.00 292,268.54 

4,299,843.75 3,352.29 3,352.29 3,352.29 4,296,491 .46 4,588,760.00 292,26864 
30 Oct 03 Acq Prem Amorl 300,000000 325,968.75 - 15261 - 152.61 - 152.61 325,816.14 0.00 344,157.00 0.00 18,340 .86 

325,968.75 15261 15261 152.61 325,816.14 344,157.00 18,34086 
3 Nov 03 Acq Prem Amort 350,000.000 382,539.06 186.55 18655 186.55 382.352 .51 000 401,51650 0.00 19,163 .99 

382,53906 186.55 18655 186.55 382,352.51 401,516.50 19,16399 
1 Dec 03 Acq Prem Amort 40,000000 43,601 .56 1402 14.02 1402 43,587.54 0.00 45,887.60 0.00 2,300.06 

43,60156 1402 14.02 1402 43,58754 45,887.60 2,300.06 
31 Aug 04 18 .420,000 000 20,14U .9Ub b9 7,01883 13,126 .71 -19,12557 20,121,871 .02 0.00 20,868,570 .60 0.00 746,69958 

20,140,996 .59 7,01883 13,126 .71 -19,12557 20 .121,871 .02 20,868,570 .60 746,699.58 

25 Jul 02 Acq Prem Amort 2,930,000 000 

1 Aug 03 Acq Prem Amort 610,000.000 

20 Aug 03 Acq Prem Amort 3.085,000 000 

1 Jun 04 Acq Prem Amort 1,270,000.000 

8 Jun 04 Acq Prem Amort 300,000.000 



Fixed Income 

10 Aug 04 Acq Prom Amort 9.340,000.000 10 .417,018 75 286.00 28600 286.00 10,416,732 75 0.00 10,581,566 20 0.00 164,83345 
10,417,018 75 28600 28600 28600 10,416,732 75 10,581,566 20 164,83345 

30 Sep 04 6,230,000 000 6,948,396 87 191 39 M_20 .48 0.00 7,102,928.91- 0.00 11S =. . 3 
6,948,396 87 0.62 

1 
9 
1 
39 -19139 6,948,205.48 7,102,928 91 154,723.43 

10 Aug 04 Acq Prom Amort 6,230,000 000 6,948,396.87 0.62 19139 191 .39 6,948,205.48 0.00 7,102,928 91 0.00 154,723.43 
6,948,396 87 0.62 191 39 191 39 6,948,205 48 7,102,928 91 154,723.43 

CUSIP 9128277132 US TREAS NTS 5 DUE 08-15-2011 REG Issue Date . 15 Aug 01 Rate : 5% Yield to Maturity : 0% Maturity Date : 15 Aug 11 Estimated 
Maturity Date . 15 Aug 11 

27 Feb 04 865,000000 923,991 .22 1,922.87 1,922.87 -1,92287 922,06835 000 944,199.40 000 22,131 .05 
923.991 22 1,922.87 1,922.87 -1,922 .87 922,06835 944.199 .40 22.131 .05 

21 Oct 03 Acq Prom Amort 305,000.000 324,813.09 - 67424 - 67424 674.24 324,138.85 000 332,92580 000 8,786.95 
324,81309 - 67424 - 67424 67424 324,138.85 332,925.80 8,786.95 

29 Oct 03 Acq Prom Amort 560,000.000 599,178.13 1,248.63 1,24863 1,24863 597,929.50 0.00 611,273.60 0.00 13,344 .10 
599,17813 1,24863 1,24863 1,248.63 597,92950 611,27360 13,34410 

31 Aug 04 -777655.15136 4,991,027.74 7.=O 2,515.70 -2,51570 4,988,512.04 0.00 5,130,545.22 __0,0 142,0 3.18 
4,991,027.74 2,515.70 2,51570 .2,51570 4,988,512 04 5,130,545.22 142,033.18 

12 May 04Acq Prom Amort 940,000000 971,57813 - 90629 - 90629 - 906.29 970,671 .84 0.00 1,011,050.84 0.00 40,379.00 
971,57813 906.29 90629 90629 970,671 .84 1,011,050.84 40,379 .00 

14 May 04Acq Prom Amort 925,000000 956,25488 877.93 877.93 87793 95S,37695 0.00 994,917.05 0.00 39,540.10 
956,25488 87793 87793 877.93 95S,376.95 994.917.05 39,540 .10 

17 Jun 04 Acq Prom Amort 700,000000 723,542.97 41356 413.56 413.56 723,129.41 0.00 752,910.20 0.00 29,780.79 
723,542.97 413.56 41356 41356 723,12941 752,910.20 29,780 .79 

5 Aug 04 Acq Prom Amort 1,150,000 000 1,215,541.02 20698 206.98 206.98 1,215,334.04 000 1,236,923.90 000 21,589 .86 
1,215,541.02 20698 206.98 206.98 1,215,334.04 1,236.923 .90 21,58986 

10 Aug 04 Acq Prom Amort 1,055,000 000 1,124,110 74 11094 11094 110.94 1,123,999.80 000 1,134.743 23 0.00 10,743 .43 
1,124,110.74 11094 11094 11094 1,123,999 80 1,134,743.23 10,743 .43 

QUSIP 912828BF6-=TREA,9 NTS IDTD 08/15/2003 2 375 DUE 08-115-2006 HLU Issue Date : 15 Aug 03 Rate . 2.375% Yield to Maturity. 0% Maturity Date : 15 Aug 06 
Estimated Maturity Date : 15 Aug 06 

27 Feb 04 2,835,000 000 2,855,125 20 - 56710 567.10 -567 .10 2,854,558.10 0.00 2,868,679.80 0.00 14,121 .70 
2,855,125 20 567.10 567.10 -567 .10 2,854,558.10 2,868,679.80 14,121 .70 

13 Nov 03 Acq Prom Amort 135,000000 135,21621 1738 17.38 - 17.38 135,198.83 0.00 136,603.80 0.00 1.404 .97 
135,21621 17.38 17.38 - 17.38 135,19883 136,603.80 1,40497 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizalion/Accretion Unrealized 
Asse-t 10 Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value GainlLoss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type SharosIPAR Local Local Local Local Local GaIrVLoss Local Market 

Assets Held 



Corporate Bonds 
UnIted States - USD 
CUSIP. 00184AAQ9 AOL TIME WARNER ING 7 .625 DUE 04-15-2031/04-14-2031 BEO Issue Date . 19 Apr 01 Fiats. 7.625% Yield to Maturity, 0% Call Date, 14 Apr 31 Call Price : 

100 00 Maturity Date: 15 Apr 31 Estimated Maturity Date: 15 Apr 31 

30 Apr 04 600,000000 633,39000 18822 18822 -18822 633,201.78 0.00 656,634.00 000 23,432 .22 
633,39000 188.22 188.22 -18822 633,201.78 656,634.00 23,432 .22 

31 Jul 03 Acq Prern Amort 600,000000 633,39000 18822 18822 18822 633,201.78 000 656,634.00 0.00 23,432 .22 
633,39000 18822 18822 18822 633,201.78 656,634.00 23,43222 

29 Oct 04 600,000.000 633,39000 209.29 39751 -3Mi 632,992.49 0.00 710,886.00 0.00 77,89 
633,390.00 209.29 39751 -397.51 632,992.49 710,886.00 77,893 .51 

31 Jul 03 Acq Prern Amort 600,000000 633,39000 20929 39751 397.51 632,992.49 0.00 710,886.00 000 77,893 .51 
633,39000 - 20929 397.51 397.51 632,992.49 710,88600 77,893 .51 

CLISIP 018548AA5 ALLIANCE CAP MGMT L P NT 5 625 DUE 08-15-2006 BEO Issue Date: 10 Aug 011 Rate . 5 625% Yield to Maturity : 0% Maturity Date . 15 Aug 06 
Estimated Maturity Date : 15 Aug 06 

27 Feb 04 1,250,000 000 1,345,500 00 - 9,668.47 9,66847 .9,668.47 1,335,831 .53 0.00 1,338,362.50 0.00 2,530.97 
1,345,500 00 - 9,66847 9,668.47 -9,668.47 1,335,831 .53 1,338,362.50 2,530.97 

Northern Trust Generated by Northem Trust from periodic data on 2 Feb 05 

7 7 
A' 473,!, Pq*_1i~-ShikMent ; ccount n bar, 

E DOM -SL FORUM Account ~Narnw R E ALL 
1 JAN 04'- 31 DEC'04 

Fixed Income Amortization - Taxable 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative- Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Bass Bass Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
12 Dec 03 Acq Prern Amort 215,000000 215,949.02 57.94 5794 5794 215,891 08 000 217,55420 000 1,663.12 

215,949.02 57.94 5794 5794 215,891 .08 217,554.20 1,663.12 
15 Dec 03 Acq Prern Amort 715,000.000 717,737.11 15823 158.23 15823 717,57888 0.00 723,494.20 0.00 5,915.32 

717,737.11 158.23 158.23 15823 717,578.88 723.494 .20 5,915.32 
15 Dec 03 Acq Prem Amort 390,000000 391,660.55 9666 9666 96.66 391,56389 000 394,63320 000 3,069.31 

391,66055 96 .66 9666 96.66 391,56389 394.63320 3,069.31 
14 Jan 04 Acq Prem Amort 425,000000 430,179.69 166.75 166.75 16675 430,012.94 0.00 430,M.00 0.00 36 .06 

430,17969 16675 16675 166.75 430,012.94 430,04900 36.06 
28 Jan 04 Acq Prem Amort 205,000000 207,234.18 40 .84 4084 40.84 207,19334 0.00 207,43540 0.00 242.06 

207,234.18 40 .84 4084 40.84 207,193.34 207.435 .40 24206 
11 Feb 04 Acq Prem Amorl 750,000.000 757,148.44 29 .30 29 .30 2930 757.119 .14 0.00 758,910.00 0.00 1,790.86 

757,14844 2930 2930 2930 757.119 .14 758.91000 1,790.86 

. 19,923 .04 0.00 
Total United States - USD - 19,923 .04 

Total Government Bonds - Base - 19,923 .04 0.00 



30 Apr 04 1.500,000,000 1,590,780 00 11,85335 11,85335 -36,82556 1,553,954 44 000 1,597,815 00 0.00 43,86056 
1,590,780 00 11,85335 11,85335 -36,825.56 1,553,954 44 1,597,815 00 43,86056 

13 Sep 02 Acq Prem Amort 1,500,000 000 1,590,780 00 11,85335 11,85335 36,82556 1,553,954 44 0.00 1,597,815 00 0.00 43,86056 
1,590,780 00 11,85335 11,85335 36,82556 1,553,954 44 1,597,815 00 43,860 .56 

29 Oct 04 1,720,000.uuu 1,UW ;!,4J5 60 13,07524 24,928.59 .49,900.80 1,772,534.80 000 1,802,541 .08 000 3TM7ff8 
1,822,435.60 13,07524 24,928.59 -49,900.80 1,772,534.80 1.802,541 .08 30,006 .28 

13 Sep 02 Acq Prem Amort 1,500,000 000 1,590,780 00 12,09915 23,952 .50 48,924 .71 1,541,855 29 000 1,571,983.50 0.00 30,128 .21 
1,590,780 00 12,09915 23,95250 48,92471 1,541,855 29 1,571,983.50 30,128 .21 

19 Aug 04 Acq Prem Amort 220,000.000 231,655.60 - 97609 - 976.09 - 97609 230,67951 000 230,557.58 0.00 - 121 .93 
231,655.60 - 97609 976.09 - 97609 230,679.51 230,557.58 - 121 .93 

CUSIP 12189TAN4 BURL NUH I HN SANTA FE QQHP NT DTO 03/10/1999 6.75 DUE Issue Date 10 Mar 99 Rate. 6.75% Yield to Maturity, 0% Maturity Date : 15 Mar 29 
03-15-2029 BEO Estimated Maturity Date, 15 Mar 29 

31 Mar 04 155,000000 162,577.95 - 60 .88 60 .88 -6088 162,517.07 0.00 174,725.30 000 12,20823 
162,57795 6088 6088 -60.88 162,517.07 174,725.30 12,208.23 

12 Sep 03 Acq Prem Amort 155,000000 162,57795 60.88 60.88 60.88 162,51707 0.00 174,725.30 0.00 12,20823 
162,57795 60.88 6088 60.88 162,517.07 174,725.30 12,208 .23 

CUSIP. 12189TAS3 BURL NORTHN SANTA FE GUHP 7.125 DUE 12-15-2010 151:0 Issue Date* 15 Dec 00 Rate : 7.125% Yield to Maturity: 0% Maturity Date : 15 Dec 10 
Estimated Maturity Date : 15 Dec 10 

30 Jun 04 800,000000 859,688.00 - 3,006.75 3,006.75 .11,33985 848,348.15 000 893,752.80 0.00 45,404.65 
859,68800 - 3,006.75 3,00675 -11,339.85 848,348.16 893,752.80 45,40465 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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* Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlizalion/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activi Date Security Description Base Bass Base Base Bass Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
29 Oct 03 Acq Prem Amort 1,250,000.000 1,345,500 00 9,66847 9,66847 9,668.47 1,335,831 .53 0.00 1 .338,362 .50 000 2,530.97 

1,345,500 00 9,66847 9,66847 9,66847 1,335,831.53 1,338,362 50 2,530.97 
31 Aug 04 1 .250,000 00 1,3T =,00 16,698.42 26,36689 -26,36689 1,319,133 11 0.00 1,314,036 25 0.00 .5,09686 

1,345,500 00 16,698.42 26,36689 -26,36689 1,319,133 11 1,314,036 25 -5,09686 

29 Oct 03 Acq Prem Amort 1,250,000 000 1,345,500 00 16,698.42 26,366.89 26,36689 1,319,133.11 000 1,314,036.25 000 5,096.86 
1,345,500 00 16,69842 - 26,366.89 26,36689 1,319,133.11 1 .314,036 25 - 5,09686 

CUSIP 02635PRD7 AMERN GEN FIN CORP MEDIUM TERM SR NTS TRANCHE # TR 00364 Issue Date. I I Jun 01 Rate 5 91% Yield to Maturity . 0% Maturity Date . 12 Jun 06 
5.91 6-12-2006 Estimated Maturity Date. 12 Jun 06 



Assets Held 
Fixed Income 
25 Jun 02 Acq Prem Amort 800,000000 859,688.00 3,006.75 3,006.75 11,339.85 848,348.15 0.00 893,752.80 0.00 45,404 .65 

859,68800 3,00675 3,00675 11,33985 841:018 893,75280 45,404 .65 gag T.;1 
31 Dec 04 800,000.000 859,688.00 3,0997T_ 6,10353 -14.436 .63 

7 
0.00 913,578.40 0.00 68,327 .03 

859,688.00 3,096.78 6,103.53 -14,43663 845,251.37 913,578.40 68,327 .03 

25 Jun 02 Acq Prern Amorl 800,000.000 859,688.00 3,09678 6J03 53 14,43663 845,25137 0.00 913,578.40 0.00 68,327 .03 
859,68800 3,096.78 6,103.53 14,436.63 845,251.37 913,578.40 68,327 .03 

CUSIP 191219AYO COCA COLA ENTERPRISES ING DEB DTD 11/20/1996 6 95 DUE Issue Date: 20 Nov 96 Rate: 6.95% Yield to Maturity : 0% Maturity Date : 15 Nov 26 
11-15-2026 REG Estimated Maturity Date : 15 Nov 26 

28 May 04 800,000.000 900,056.00 1,04202 1,04202 .1,24887 898,807.13 000 875,248.80 0.00 -23,558.33 
900,05600 1,042.02 1,042.02 .1,248 .87 898,807.13 875,24880 -23,558.33 

24 Sep 03 Acq Prem Amort 800,000.000 900,05600 1,042.02 1,042.02 1,248.87 898,807.13 0.00 875,24880 0.00 23.558 3~ 
900,05600 1,042.02 1,04202 1,24887 898,807.13 875,24880 - 23,55833 

30 Nov 04 800,000.000 900,056.00 1,07300 2,11502 -2,321 87 897,734.13 _000 916,629.60 000 18,895 .47 
900,05600 1,07300 2,11502 -2,321 .87 897,73413 916,629.60 18,895 .47 

24 Sep 03 Acq Prem Amort 800,000000 900,05600 1,07300 2,115.02 2,321.87 897,734.13 0.00 916,629.60 0.00 18,895 .47 
900,05600 1,07300 2,11502 2,321 87 897,734.13 916,62960 18,895 .47 

CU91P 209615BV4 CONS NAT GAS CO SR NT 2001 SER A 6 85 DUE Issue Date . 17 Apr 01 Rate 6.85% Yield to Maturity* 0% Maturity Date : 15 Apr 11 
04-15-2011/04-17-2001 BEO Estimated Maturity Date 15 Apr 1 1 

30 Apr 04 400,000000 439,84400 1,97350 1,97350 -5,93474 433,909.26 0.00 444,66000 0.00 10,750 .74 
439,84400 1,973.50 1,97350 .5,93474 433,909.26 444,66000 10,75074 

27 Sep 02 Acq Prem Amort 400,000000 439,84400 1,97350 1,973.50 5,93474 433,90926 0.00 444,66000 0.00 10,750.74 
439,84400 1,97350 1,97350 5,93474 433,90926 444,66000 10,750 .74 

29 Oct 04 400,000000 -439,84400 2,026.58 4,000.08 =9 .32 -737,882.69 0.00 --452.608 .40 000 20,725.72 
439,84400 2,02658 4,00008 -7,961 32 431 .88268 452,608.40 20,725 .72 

27 Sep 02 Acq Prem Amort 400,000000 439,84400 2,026.58 4,00008 - 7,961 32 431,88268 000 452,608.40 0.00 20.725.72 
439,844.00 2,026.58 4,00008 - 7,961 32 431,882 68 452,60840 20,725 .72 

CUSIP 233835AT4 DAIMLER CHRYSLER N AMER HLDG CORP SR GBLBD DTD 01/16/2002 issue Date* 16 Jan 02 Rate, 7.3% Yield to MaUrity . 0% Maturity Date : 15 Jan 12 Estimated 
7 3 1-15-12BE Maturity Date : 15 Jan 12 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Page 22 of 453 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Par IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accrelion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date SecuritV Description Base -Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type ShareslPAR Local Local Local Local Local Gain/Loss Local Market 



31 Mar 04 Acq Prem Amort 300,000.000 370,542.00 25 .91 25.91 25 .91 370,516.09 000 348,774.00 0.00 21,742 .09 
370,54200 25 .91 2591 2591 370,516.09 348,774.00 21,742 .09 

CUSIP 264414AR4 DUKE RLTY LTD PARTNERSHIP 7.05 DUE 03-01-2016/03-01-2006 Issue Date . I Mar 98 Rate, 7 05% Yield to Maturity. 0% Put Date: 1 Mar 06 Call Date: 
REG PUT I Mar 06 Call Price* 100.00 Put Price. 100.00 Maturity Date, 1 Mar 16 Estimated Maturity 

Date. 1 Mar 16 

856,02650 421 85 42185 -4 .187 .75 851,83875 0.00 917,966.00 000 66,127.25 
856,02650 421 85 421 85 -4,187 .75 851,838.75 917,96600 66,12725 

856,02650 421.85 42185 4,187.75 851,83875 0.00 917,96600 000 66,127.25 
856,02650 421.85 421 85 4,187.75 851.838.75 917,96600 66,12725 

Generated by Northern Trust from periodic data on 2 Feb 05 

10 Mar 98 Acq Prem Amort 850,000000 
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Page 23 of 453 
Fixed Income Amortization - Taxable 
Calculation Method. 010-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local ocal Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Jan 04 500,000000 550,660.00 2,186.39 2,18639 .5,527 .66 .545,13234 0.00 561,86000 0.00 16.727.66 

550,66000 2,18639 2,186.39 -5,52766 545,132.34 561,86000 16 .727.66 

24 Sep 02 Acq Prem Amort 500,000.000 550,660.00 2,186.39 2,18639 5,527.66 545,13234 0.00 561,860.00 0.00 16,727.66 
550,660.00 2,186.39 2,18639 5,527.66 545,132.34 561,860.00 16,727.66 

QUSIP 239753UM5 UAYTON HUDSON QORP 5 875 DUE 11 -01 -2008 13EU Issue Date* 3 Nov 98 Rate, 5 875% Yield to Maturity: 0% Maturity Date . I Nov 08 
Estimated Maturity Date. 1 Nov 08 

28 May 04 1,000,000 000 1,076,210.00 5,723.61 5,723.61 .18,615.09 1,057,594 91 0.00 1,068,830.00 0.00 11,235.09 
1,076,210 00 5,723.61 5,72361 .18,615.09 1.057,594 91 1,068.830.00 11,235 .09 

28 Aug 02 Acq Prem Amort 1,000,000.000 1,076,210 00 5,72361 5,723.61 18,61509 1,057,594.91 0.00 1,068,830 00 0.00 11,235 .09 
1,076,210 00 5,72361 5,72361 18,61509 1,057,594 91 1,068,830 00 11,23509 

30 Nov 04- 1,000,000 000 1,076,210 00 5,850.93 11,574.54 -24,466.02 1,051,743.98 0.00 1,070,100 00 0.00 18,35602 
1,076,210 00 5.850.93 11,574.54 -24,46602 1,051,743.98 1 .070,100 00 18,356 .02 

28 Aug 02 Acq Prem Amort 1,000,000.000 1,076,210 00 5,85093 11,574.54 24,46602 1,051,743.98 0.00 1 .070,100 .00 0.00 18,356 .02 
1,076.210 00 5,85093 11,574.54 24,466.02 1,051,743.98 1,070,100.00 18,356 .02 

GUSIP: 251799AAQ L)EVuN ENERGY COPORATioN 7.95 DUE 04-15-2032/04-14-2032 E3F-Q Issue ate. ar a a: 7.95% Yield to Maturity . 0% Call Date : 14 Apr 32 Call Price: 
100 00 Maturity Date : 15 Apr 32 Estimated Maturity Date : 15 Apr 32 

30 Apr 04 300,000000 370,54200 25 .91 - 2591 -2591 370,51609 0.00 348,77400 0.00 -21,742.09 
370,54200 25 .91 - 25.91 -25.91 370,516.09 348,774.00 -21,742.09 

31 Mar 04 850,000000 

Northern Trust 



Fixed Income 
30 Sep 04 850,000.000 856,02650 436.46 858.31 -4,624 .21 851,402.29 0.00 8a7,135.65 

- 
0 

' 
00 35,73336 

856,026.50 43646 85831 -4,624 .21 851,402.29 887,135.65 35,733.36 

10 Mar 98 Acq Prem Amort 850,000000 856,02650 43646 85831 4,624.21 851,402.29 0.00 887,135.65 0.00 35,733 .36 

856,02650 436.46 858.31 4,624.21 851,40229 887,13565 35,73336 

CUSIP, 370425RXO GEN MTRS ACCEP CORP NT uiD 09/12/2001 6.875 DUE 09-15-2011 Issue Date . 12 Sep 01 Rate : 6 875% Yield to Maturity: 0% Maturity Date. 15 Sep 11 

BEO Estimated Maturity Date : 15 Sep 11 

31 Mar 04 400,000.000 403,17600 - 139.85 139.85 -411 .32 402,764.68 0.00 433,964.00 0.00 31,19932 

403,17600 139.85 13985 -411 .32 402,764.68 433,964.00 31,199.32 

17 Jun 02 Acq Prem Amort 400,000.000 403,17600 139.85 139.85 411 .32 402,764.68 0.00 433,964.00 0.00 31,199 .32 

403,17600 13985 13985 411 32 402,76468 433,964.00 31,19932 

30 Sep 04 400,000000 403.176 .00 14458 28443 -555 .90 07:90.10 000 419,609.20 0.00 15,989 .10 
403,17600 14458 284.43 -55590 402,620.10 419,609.20 16,989.10 

17 Jun 02 Acq Prem Amort 400.000000 403,17600 14-4 .58 284.43 555.90 402,620.10 0.00 419.609 .20 0.00 16,989 .10 
403,17600 144.58 28443 555.90 402,620.10 419,609.20 16,989 .10 

CUSIP 370442AJ4 Ul:_NMIHL;UHP880SUDUE3-1-2021 RL(iPUTABLEON3-1-98 IssueDate. I Mar 91 Rate . 8.8% Yield to Maturity : 0% Ma-tu_n7j=ae: lMar2lEstimated 
Maturity Date : I Mar 21 

31 Mar 04 390,000,000 473,569.20 1,11209 1,11209 -11,09221 462,476.99 000 455,477.10 000 -6,999 .89 

473,569.20 1 .112 .09 1,11209 -11,092.21 462,476.99 455,477.10 -6,999.89 

10 Mar 98 Acq Prem Amort 390,000000 473,56920 1,11209 1,11209 11,092 .21 462,476.99 0.00 455.477 .10 0.00 6,999.89 

473,56920 1,11209 1,11209 11,09221 462,47699 455,477.10 - 6,99989 

30 Sep 04 390,000000 473,569.20 1-.`150 59 2,26268 .12,242.80 461,326.40 000 427,227.84 000 .34,098.56 

473,569.20 1 .150 .59 2,26268 -12,242.80 461,326.40 427,227.84 -34,098.56 

10 Mar 98 Acq Prem Amort 390,000000 473,569.20 1,150.59 2,262.68 12,242 .80 461,326.40 0.00 427.227 .84 000 34,098 .56 
473,56920 1,150.59 2,262.68 12,242 .80 461,326.40 427,227.84 - 34.09856 

CUSIP. 370442660 GEN MTRS CORP SR UNSECU NT 7.2 DUE 01-15-2011 BEO issue Date: 11 Jan 01 Rate, 7.2% Yield to Maturity: 0% Maturity Date. 15 Jan I I Estimated 
Maturity Date : 15 Jan 11 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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* Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem, Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortizatlon/Accretion Unrealized 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

Activi Date SecuritV Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local LiTc7a Gain/Loss Local Market 

Assets Held 

30 Jan 04 600,000000 607,93200 338.68 
607,93200 33868 

33868 -1 .732 .96 606,199.04 0.00 656,43600 0.00 50,236.96 
33868 -1,732 .96 606,199.04 656,436.00 50,236 .96 



10 Sep 04 Acq Prem Amort 1,100,000 000 1,225,400.00 7.42 7.42 7.42 1,225,392.58 0.00 1,248,548 40 0.00 23,155.82 
1,225,400 00 7.42 7.42 7.42 1,225,392 58 1,248,548.40 23,155 .82 

CUSIP. 577778BE2 -MY DF-PrSTORE970 IMMD o0799677nUE OT-15-2011 Issue Date. 15 Sep 96 Rate : 7.45% Yield to Maturity. 0% Maturity Date : 15 Sep 11 
REG Estimated Maturity Date : 15 Sep 11 

Northern Trust Generated by Northem, Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Page 25 of 453 

Calculation Method: OID-PerlRSCode Market Discount-PeriRS Code 
Prem, Amort Tax Exempt-Per IRS Code Prom Amort Taxable-PerlRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Sh PAR Local Local Local Local Local Gain/Loss Co-c a-l Market 

Assets Held 
Fixed Income 
28 Feb 01 Acq Prem Amort 600,000000 607,93200 338.68 338.68 1 .732 .96 606,19904 0.00 656,43600 000 50,236.96 

607,93200 33868 33868 1,73296 606,199.04 656,43600 50.23696 
30 Jul 04 600,000000 607,93200 350.56 689.24 -2,083 .52 605,848.48 0.00 627,18060 0.00 21,332 .12 

607,932.00 35056 689.24 -2,083.52 605,84848 627,180.60 21,332 .12 

28 Feb 01 Acq Prem Amort 600,000000 607,93200 350.56 68924 2,08352 605,84848 000 627.180.60 000 21,332.12 
607,93200 350.56 68924 2,08352 605,848.48 627,18060 21 .332 .12 

CUSIP 441812GDO HSEHD FIN CORP NT 6.5 DUE 11-15-2008 BEO Issue Date : 17 Nov 98 Rate : 6.5% Yield to Maturity : 0% Maturity Date . 15 Nov 08 Estimated 
Maturity Date* 15 Nov 08 

28 May 04 925,000.000 941,01500 1,11363 1,11363 -4,37790 936,637.10 0.00 1,001,728.75 0.00 65,091 .65 
941,01500 1,113.63 1,113.63 -4,377.90 936,637.10 1,001,728 75 65,091 .65 

13 Nov 98 Acq Prem Amort 550,000000 553,932.50 19656 196.56 1,85469 552,077.81 000 595,622.50 000 43,544 .69 
553,932.50 196.56 19656 1,85469 552,077.81 595,622.50 43,64469 

12 Dec 02 Acq Prem Amort 375,000.000 387,082.50 91707 91707 2,523.21 384,559.29 000 406,106.25 0.00 21,546 .96 

30 Nov 04 925,000000 
387,08250 91707 91707 2,52321 384,55929 406,10625 21,546 .96 

-9 00 1,14675 2,260.38 -5,524.65 935,490.35 0.00 1,004,876.53 0.00 69, 
941,015.Oo 1,146.75 2,260.38 .5,524.65 935,49035 1,004,876 53 69,386.18 

13 Nov 98 Acq Prem Amort 550,000000 553,93250 - 20286 - 399.42 2,057.55 551,874.95 0.00 597,494.15 0.00 45,619 .20 
553,932.50 20286 - 39942 2,057.55 551,874.95 597,494.15 45,619.20 

12 Dec 02 Acq Prem Amort 375,000000 387,082.50 943.89 1,86096 3,467.10 383,61540 0.00 407,382.38 0.00 23,76698 
387,082.50 943.89 1,860.96 3,467.10 383,61540 407,382.38 23,766.98 

CUSIP. 494550AJ5 KINDER MORGAN ENERGY PARTNERS L P NT 7 4DUE 03-15-2031 SEO issue Uate . 12 Mar 01 Rate . 7.4% Yield to Maturity: 0% Maturity Date : 15 Mar 31 Estimated 
Maturity Date : 15 Mar 31 

30 Sep 04 1,100,000.000 1,225,400.00 7.42 - 742 -742 1,225,392.58 0.00 1,248,548.40 0.00 23,155.82 
1,225,400 00 7.42 - 7.42 -7.42 1,225,392.58 1,248,548.40 23,155 .82 



4 Sep 03 Acq Prem Amort 1,300,000.000 1,355,471 .00 8,427.97 8,427.97 11,00149 1,344,469 51 000 1,352,065 00 0.00 7,595.49 
1,355,471 00 8,42797 8,42797 11,00149 1,344,469 51 1,352,065 00 7,59549 

30 Nov 04 1,300,000 000 1,355,471 .00 8,582.98 17,010.95 .19,58447 1,335,886 53 0.00 1,337,516 70 000 1,630.17 
1,355,471 .00 8,582.98 17,010.95 -19,584.47 1,335,886.53 1,337,516.70 1,630.17 

4 Sep 03 Acq Prern Amort 1,300,000 000 1,355,47100 8,58298 17,01095 19,584.47 1,335,886 53 000 1,337,516.70 000 1,630.17 
1,355,471 00 8,58298 17,01095 19,584.47 1,335,886 53 1,337.516.70 1,630.17 

Northern Trust Generated by Northem, Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset I D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActivitV Date Security Description Base Base Base Base Base Translation Base Translation T~Oal 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
31 Mar 04 250,000000 252,34250 7514 7514 -820 .41 251,522.09 0.00 295,572.50 0.00 44.050 .41 

252.34250 75 .14 75 .14 -820 .41 251,522.09 295,57250 44,05041 

28 Jan 97 Acq Prem Amort 250,000.000 252,342.50 75 .14 75 .14 82041 251,52209 0.00 295,572.50 0.00 44,050 .41 
252,34250 7514 7514 62041 251,52209 295,57250 44,050 .41 

30 Sep 04 250,000000 252,342.50 77 .88 15302 -89829 251,44421 0.00 284,010.75 000 32,56654 
252,34250 77 .88 15302 -89829 251,444.21 284.010 .75 32,566.54 

28 Jan 97 Acq Prern Amort 250,000000 252,34250 7788 15302 898.29 251,444.21 0.00 284,010.75 0.00 32,566.54 
252,34250 77.88 15302 898.29 251,444.21 284,010.75 32,566.54 

CUSIP. 63534PAC1 NATL CY BK CLEV OH MEDIUM T TRANCHE # S600003 6 2 DUE Issue Date . 4 Dec 0 1 Rate : 6 2% Yield to Maturity: 0% Maturity Date : 15 Dec 11 Estimated 
12-15-2011 Maturity Date* 15 Dec 11 

30 Jun 04 700,000000 771,820.00 3,684.53 3,68453 -4,995 .45 766,824.55 0.00 746,20350 0.00 -20,621 .05 
771 .820 .00 3,68453 3,684.53 -4,99545 766,824.55 746,20350 -20,62105 

7 Oct 03 Acq Prem Amort 700,000000 771,82000 3,68453 3,684.53 4,99545 766,82455 000 746,203.SO 0.00 - 20,621 .OE 
771,820.00 3,68453 3,68453 4,99545 766,824.55 746,20350 - 20,621 05 

31 Dec 04 1,200,000 000 1,31 1,770.00 5,380.79 9,06532 .10,376.24 1,301,393.76 0.00 1,319,221.20 000 17,827 .4 
1,311,770 00 5,380.79 9,065.32 -10,376.24 1,301,393.76 1,319,221.20 17,827.44 

7 Oct 03 Acq Prem Arnort 700,000.000 771,82000 3,77068 7,45521 8,766.13 763,053.87 0.00 769,545.70 0.00 6,491.83 
771,820.00 3,770.68 7,45521 8,766.13 763,053.87 769,545.70 6,491 .83 

5 Aug 04 Acq Prem Amort 500.000000 539,950-00 1,610.11 1,610.11 1,610.11 538,339.89 0.00 549,675.50 0.00 11,335 .61 
539,950.00 1,610.11 1,610.11 1,610.11 538,339.89 549,67550 11,335 .61 

CUSIP 845743BG7 SQUTHWESTN PUB SVC; GO SQUTHWESTN PUB SVCT125 DUE Issue Uate : 26 Oct 01 Rate, 5.125% Yield to Maturity : 0% Uall Date . 311 Oct 06 Call Price. 
11-01-2006/10-31-2006 BEO 100.00 Maturity Date : 1 Nov 06 Estimated Maturity Date : 1 Nov 06 

28 May 04 1,300,000 000 1,355,47100 8,427.97 8,427.97 .11,001 49 1,344,469.51 000 1,352,065 00 000 7.595 .49 
1,355,47100 8,427.97 8,427.97 .11,001.49 1,344,469.51 1,3S2,065.00 7,595.49 



Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Ga[nA-oss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

Fixed Income 

GUSIP* 852060AD4 SPRINT CAP CORP SPRINT CAP VnTT 6 87r0UETT79-2029_'9EO_ Issue Date : 16 Nov 98 Rate . 6.875% Yield to Maturity : 0% Maturity Date : 15 Nov 28 
Estimated Maturity Date, 15 Nov 28 

30 Nov 04 125,000 .000 132,076.25 4.14 414 -414 132,072 .11 0.00 132,82425 0.00 752 .14 
132,07625 4.14 4.14 -4.14 132,072 .11 132,82425 752 .14 

23 Sep 04 Acq Prom Amort 125,000000 132,07625 414 4.14 4 .14 132,072 .11 0 .00 132,824.25 0.00 752 .14 
132,076.25 414 4 .14 4 .14 132,072.11 132,82425 752.14 

GUSIP 867914AN3 SUNTRUST 13KS ING 6 DEB DUE 01-15-2028 PUT Issue Date, 21 Jan 98 Rate : 6% Yield to Maturity . 0% Put L)ate . 15 Jan 08 Put Price . 
100 00 Maturity Date : 15 Jan 28 Estimated Maturity Date: 15 Jan 28 

30 Jan 04 1,000,000 000 1,102,460 00 9,295 .03 9,295 .03 -21,45549 1,081,004 51 0 .00 1,100,650 00 0 .00 19,64549 
1,102,460 .00 9,29503 9,295 .03 -21 .455 49 1,081,004.51 1,100,650 00 19,64549 

13 Nov 02 Acq Prom Amort 1,000,000 000 1,102,460 00 9,29503 9,29503 - 21,455 .49 1,081,004 51 0 00 1,100,650 00 0 .00 19,64549 
1,102,460 00 9,29SO3 9,29503 21,45549 1,081,004 51 1,100,650 00 19,64549 

30 Jul 04 -rmw=o 1,102,460 00 9,471 .55 18,766 .58 -30,927 .04 1,071,532 .96 0.00 1,057,902.00 0 ou- .13.630.96 
1,102,460 .00 9,471 .55 18,766 .58 -30,92704 1,071,532 .96 1,057,902.00 .13,63096 

13 Nov 02 Acq Prom Amorl 1,000,000 000 1,102,460 00 9,471 .55 18,76658 30,92704 1,071,532 96 000 1,057,902 00 0 .00 13,630 .96 
1,102,460 00 9,471 .55 18,766 .58 30,92704 1,071,532 .96 1,057,902.00 - 13,630 .96 

GUSIP. 92344GAH7_ VEHIZON GLOBAL FD6 CORP VERIZON GLOBAL FDU CORP 6.125 DUE Issue Uate 21 Jun 02 Rate: 6.125% Yield to Maturity . 0% Call Uate, 14 Jun 07 Call Price . 
06-15-2007 BEO 100 00 Maturity Date: 15 Jun 07 Estimated Maturity Date : 15 Jun 07 

30 Jun 04 750,000 .000 822,397.50 9,181 .85 9.181 .85 -14,019 .81 808,377 .69 000 799,284.00 0 .00 -9,09369 
822,397.50 9,181 .85 9,181 .85 .14,01981 808,377.69 799,284.00 .9,09369 

8 Sep 03 Acq Prom Amort 750,000 .000 822,397.50 9,181 .85 9,181 85 - 14,01981 808,377.69 000 799,284 .00 000 9,09369 
822,397.50 9,18185 9,181 85 . 14,019.81 808,37769 799,284 .00 9.09369 

CUSIP . 931142BE2 WAL-MAHT STORES ING NT 6 875 DUE 08-10-2009 BFQ Issue Date* 10 Aug 99 Rate : 6 875% Yield to Maturity: 0% Maturity Date . 10 Aug 09 
Estimated Maturity Date, 10 Aug 09 

27 Feb 04 1 .300,000 000 1,482,234 .00 - 13,48569 13,48569 -13,772.04 1,468,461 96 0.00 1,519,531 .00 0.00 51,069 .04 
1,482,234 .00 13,485 .69 13,48569 -13,772.04 1,468,461 .96 1,519,531 .00 51,069 .04 

6 Aug 03 Acq Prom Amort 1,300,000 .000 1,482,234 .00 13,485 .69 13,485 .69 13,772 .04 1 .468,461 .96 0.00 1,519,531 .00 0 .00 51,069.04 
1,482,234 00 13,485 .69 13,485 .69 13,772 .04 1,468,461 .96 1,519,531 .00 51,069 .04 
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Assets Held 
Fixed Income 
GU.51P . 949740BZ6 WELLS FARGO & UX SUB NT UTD 04/09/1996 6 875 DUE 04-01-2006 issue Date . 9 Apr 96 Rate : 6 875% Yield to Maturity : 0% Maturity Date' I Apr 06 

REG Estimated Maturity Date. 1 Apr 06 

30 Apr 04 700.000000 740,544.00 - 5,02756 5,027.56 .19,081.50 721,462.50 0.00 756,651.00 000 35,188.50 
740,54400 5,02756 5,027.56 .19,081.50 721,462.50 756.651 .00 35,188 .50 

11 Apr 02 Acq Prom Amort 700,000.000 740,544.00 5,027.56 5,027.56 19,081 .50 721,462.50 000 756,651.00 000 35,188.50 
740,64400 5,02756 5,027.56 19,081 .50 721,46250 756,651 00 35,18850 

29 Oct 04 700,000000 740,544.00 5,159.29 10,186 .85 -2Z,240.79 716,303.21 000 739,205.60 0.00 22,902.39 
740,544.00 5,159.29 10 .186 .85 -24,240.79 716,303.21 739,205.60 22,902.39 

11 Apr 02 Acq Prom Amort 700,000000 740,544.00 5,15929 10,18685 24,24079 716,30321 0.00 739,205.60 000 22,902 .39 
740,54400 5,15929 10,18685 24,24079 716,303.21 739,20560 22,902 .39 

GUSIP* 962166SR4 WVERHAEUSER GO DEB 7.375 DUE 03-19-2032 BEO Issue Date . 15 Sep 02 Rate, 7.375% Yield to Maturity. 0% Maturity Date: 15 Mar 32 
Estimated Maturity Date . 15 Mar 32 

31 Mar 04 300,000000 325,49400 15308 - 15308 -294 .02 325,19998 0.00 344,331.00 0.00 19,131 .02 
325,494.00 15308 15308 -294.02 325,19998 344,33100 19,131 02 

19 Mar 03 Acq Prom Amort 300,000000 325,494.00 15308 153.08 29402 325,199.98 000 344.331 .00 0.00 19,131 .02 
325,49400 153.08 15308 29402 325,19998 344,331 00 19,13102 

162,129.28 0.00 
Total United States - USD 162,129.28 

Total Corporate Bonds - Base 162,129.28 0.00 

Government Mortgage Backed Securities 
United States - USD 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActivitV Date Security Descnptton Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

31 Aug 04 2,170,000.000 2,453,201 95 43221 43221 -43221 2,452,769 74 0.00 2,282,991.90 000 -169,777 .84 
2,453,201 95 432.21 432.21 -43221 2,452,769.74 2,282,991 90 -169,77784 

11 Aug 04 Acq Prom Amort 2,170,000 000 2,453,201 9S 43221 432.21 43221 2,452.769 .74 000 2,282,991 90 000 169,777.84 
2,453,201 9S 43221 43221 432.21 2,452,769 74 2,282,991 90 - 169,77784 

30 Sep 04 2,170,UUU.UUQ 2,453,201 95 3,24363 3,675.84 -3,67584 2,449,526 11 0.00 2,470,979.00 0.00 21,452 .89 
2,453,201 95 3,24363 3,675.84 -3.67584 2,449,526.11 2,470,979.00 21,452 .89 



14 Nov 02 Acq Prom Amort 1,792,696 190 2,045,284.29 2,33792 6,985.76 36,37871 2,008,905.58 0.00 1,845,186 33 0.00 - 163,71925 
2,045,284 29 2,33792 6,98576 36,37871 2,008.905 .58 1,845,186.33 163,71925 

30 Apr 04 vn-,gumo 2,044,040.48 2,345.88 9,327.39 -38,702.47 2,005,338.01 0.00 1,841,520.13 no 79=Ts 
2,044,040 48 2,345.88 9,32739 -38,702.47 2,005,338.01 1,841,520.13 -163,817.88 

14 Nov 02 Acq Prom Amort 1,791,605,990 2,044.040.48 2,34588 9,327.39 38,70247 2,005,338.01 0.00 1,841,520.13 0.00 - 163.817.88 
2,044,040.48 2,34588 9.32739 38,702 .47 2,005,338.01 1,841,520.13 163,817.88 
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Calculation Method. OID-Per IRS Code Market 01scount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Cod~q Prom Amort Taxable-PerlRS Code 

Amortization/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date SecuntV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local 

- 
Market 

Assets Held 
Fixed Income 
11 Aug 04 Acq Prom Amort 2,170,000 000 2,453,201.95 3,24363 3,675.84 3,675.84 2,449,526.11 0.00 2,470,979 00 0.00 21,452 .89 

2,453,201 95 3,24363 3,67584 3,67584 2,449,526 11 2,470,979 00 21,452 .89 
29 Oct 04 2, 1 76=00 2,453,201 95 3,25584 6,93168 -6 .93168 2,446,270.27 000 2,254,760.20 0.00 -191,510 .07 

2,453,201.95 3,255.84 6,931.68 -6,931 .68 2,446,270.27 2,254,760 20 .191,510 .07 

11 Aug 04 Acq Prom Amort 2,170,000 000 2,453,201 .95 3,25584 6,931 .68 6,931.68 2,446,270.27 0.00 2,264,760 20 0.00 191,510.07 
2,453,201 .95 3,25584 6,931 .68 6,931.68 2,446,270.27 2,254,760 20 191,51007 

30 Nov 04 2,17UMoo 2,453,201 95 3,268.10 10,199 .78 .10,19978 2,443,002.17 0.00 2,251,006.10 000 -191, 
2,453,201 .95 3,268.10 10,199 .78 .10,199.78 2,443,002.17 2,251 .006 .10 -191,996 .07 

11 Aug 04 Acq Prom Amort 2,170,000.000 2,453,201 .95 3,268.10 10,199 .78 10,199.78 2,443,002.17 0.00 2,251,006.10 0.00 191,996.07 
2,453,201 95 3,268,10 10,199 .78 10,19978 2,443,002.17 2,251,006 10 191,99607 

31 Dec 04 2.170 .000 000 2,453,201 .95 3,280.40 13,48018 -13,480.18 2,439,721-77 000 2,248,510.60 0.00 -191,211 .17 
2,453,201 95 3,280.40 13,480 .18 .13,480.18 2,439,721 .77 2.248,510.60 -191,211 .17 

11 Aug 04 Acq Prom Amort 2,170,000 000 2,453,201 95 3,28040 13,480 .18 13,480 .18 2,439,721 .77 0.00 2.248,510.60 0.00 191,211 .17 
2,453,201 95 3,280.40 13,480 .18 13,480,18 2,439,721 .77 2,248,510.60 191 .211 .17 

CUSIP 3128HGAZ5 FHLMC GOLD W2-0024 6,971 10-01-2010 Issue Date : 1 Oct 00 Rate . 6.971% Yield to Maturity: 0% Maturity Date : I Oct 10 

30 Jan 04 1,795,663.590 2,048,669.79 2,32310 2,323.10 -31,76471 2,016,905 08 0.00 1,849,138 45 0.00 .167.766 .63 
2,048,669.79 2,323.10 2,32310 -31,764.71 2,016,905 08 1,849,138 45 -167,766 .63 

14 Nov 02 Acq Prom Amort 1,795,663 590 2,048,669 79 2,32310 2,32310 31,76471 2,016,905 08 0.00 1,849,138.45 0.00 167,766.63 
2,048,669 79 2,32310 2,32310 31,76471 2,016,905.08 1,849,138.45 167,76663 

27 Feb 04 T /FZTWUO 2,047,450.00 2,331 04 4,652.76 -34,07684 2,013,373.16 0.00 1 .847,605 .76 no -7997U97o 
2,047.450 .00 2,33104 4,652.76 -34,07684 2.013,373.16 1,847,606.76 .165 .766 .40 

14 Nov 02 Acq Prom Amort 1,794,594.440 2,047,450 00 2,331 .04 4,652.76 34,076.84 2,013,373.16 0.00 1,847.606 .76 000 - 165,76640 
2,047,450 00 2,331 .04 4,65276 34,07684 2,013,373 16 1,847,606 76 165,76640 

31 Mar 04 1,7T2_,696_T?1o 2,045,284 29 2,33792 6,98576 -36,378.71 2.008,905 58 0.00 1,845,186 33 0.00 -16379-2s 
2,045,284 29 2,337.92 6,98576 -36,378.71 2,008,905 58 1,845,186 33 -163,719 .25 



14 Nov 02 Acq Prem Amort 1,780,512 690 2,031,384.15 2,40732 28,26069 57,453 .89 1,973,930.26 000 1 . 344,878 22 000 - 129,052.04 

2,031,384.15 2,40732 28,260.69 57,453 .89 1,973.930 .26 1,844.878 22 - 129,052.04 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

T"pl 
__77T~77 "T=7 

Sfi 
-7 

A~6066t~( 47q-,1 : P0 temenf, pumbiai 
FORU M,',-,TATTERSA4L-SL,, Account,,Nam *F 

q I JAN 04'- 31'DEC 04 
- , "L .- , , -- -~_,_;"_ 

Page 30 of 453 

+ Fixed Income Amortization - Taxable 
Calculation Method: GID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

ActivitV-Date Security Description Base Base ease Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Co -ca I Market 

Assets Held 
Fixed Income 
28 May 04 1,790,097 980 2,042,319.99 235332 1 

1 
67286 -41,02321 2 001,296.78 000 1,832,863.42 0.00 7W.=. 6 

2,042,319 99 2:353 32 11,672 .86 -41,023.21 2:001,296.78 1,832,863.42 -168,433.36 

14 Nov 02 Acq Prem Amort 1,790,097 980 2.042,319 .99 2,35332 11,67286 41,02321 2,001,296.78 000 1,832,863.42 0.00 168,433.36 

2,042.319 99 2,35332 11,67286 41,02321 2,001,296.78 1,832,863.42 168,43336 

30 Jun 04 1,78-879-87370 2,671,055 '17 2,36130 14,02693 -43,359.10 1,997,696.07 0.00 1,833,964 55 0.00 -163,73172 

2,041,055.17 2,36130 14,02693 -43,359.10 1,997,696.07 1,833,964.55 -163,731 .52 

14 Nov 02 Acq Prem Amort 1,788,989 360 2,041,055.17 2,361.30 14,02693 43,35910 1,997,696.07 0.00 1,833,964.55 0.00 163,731 .52 

2,041,055 17 2,361.30 14,02693 43,359.10 1,997,696 07 1,833,964 55 163,731 .52 

30 Jul 04 1,787,463.370 2,039,314.17 2368.77 16,383 .74 797w.n 1,993,623.28 0.00 1,832,847.07 0.00 .160,77622 

2,039,314 
1 
7 2:368 77 16,383 .74 -45,690.89 1,993,623.28 1,832,847 07 -160,776.22 

14 Nov 02 Acq Prem Amort 1,787,463 370 2,039,314 17 2,368.77 16,38374 45,69089 1,993,623.28 0.00 1,832,847.07 000 160,776.22 
2,039,314 17 2,36877 16,38374 45,69089 1,993,623.28 1,832,847 07 160,77622 

31 Aug 04 1,785,926.910 2,037,561 .23 2,37624 18,74590 -48,02786 l,r8=9,3 .37 0.00 1 .838,058 .12 0.00 -151,475 

2,037,561 .23 2,376.24 18,745 .90 -48,027.86 1,989,533.37 1,838,058.12 -151,475.25 

14 Nov 02 Acq Prem Amort 1,785,926 910 2,037,561 23 2,376.24 18,745 .90 48,027 .86 1,989,533.37 0.00 1,838,058.12 000 151,475.25 

2,037,561 23 2,37624 18,74690 48,02786 1,989,533 37 1,838,058.12 151,475.25 

30 Sep 04 1,784,379 890 2,035,796.24 2,38370 21,11336 -50,36996 1,993=28 0.00 1,833,343.27 0.00 .152,08371 

2,035,796 24 2,383.70 21,113 .36 -50,369.96 1,985,426 28 1,833,343.27 -152,083.01 

14 Nov 02 Acq Prem Amort 1,784,379 890 2,035,796.24 2.383.70 21,11336 50,369 .96 1,985,426.28 000 1,833,343.27 0.00 152,083.01 

2,035,796 24 2,383.70 21,113 .36 50,369 .96 1,985,426 28 1,833,343 27 152,083.01 

29 Oct 04 1 .782 .822 270 2,034,019.15 2,391.19 23,486 .12 -52.717 .18 1 7=.97 0.00 1,853,600.31 0.00 .127,701 
2,034,019 15 2,391.19 23,486 .12 -52,717.18 1,981,301 .97 1,853.600.31 -127,701 .66 

14 Nov 02 Acq Prem Amort 1,782,822.270 2,034,019.15 2,391.19 23,48612 52,717 .18 1,981,301 .97 0.00 1,853,600.31 0.00 127,701 .66 

2,034,019 15 2,391.19 23,48612 52,717 .18 1,981,301 .97 1,853,600 31 127,701 66 

30 Nov 04 1,782,086.070 2,033J79 22 2,399.80 25,87622 -55,095.21 1,978,084.01 0.00 1,849,395 46 0.00 -128,688 n 
2,033,179 22 2,399.80 25,87622 -55,09521 1,978,084.01 1 .849,395.46 -128,688.55 

14 Nov 02Acq Prem Amort 1,782,086 070 2,033,179 22 2,39980 25,876 .22 55,095 .21 1,978,084.01 0.00 1,849,395.46 0.00 128,688.55 
2,033,179 22 2,39980 25,87622 55,09521 1,978,084.01 1,849,395.46 128,688.55 

31 Dec 04 vb0,512 690 2,031,3a4 15 2,407.32 28,260 69 -57,453.89 1.973,930 .26 0.00 1,844,878.22 0.00 .129,05774 

2,031,384.15 2,407.32 28,26069 .57,45389 1,973,930.26 1,844,878.22 -129,052.04 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizallon/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Uost Premium Market Value Gain/Loss 

Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
CUSIP. 31283KPL)4 FHLMG POOL #Q1-1320 6% 04-01-2014 BEQ Issue Date . I Oct 02 Rate: 6% Yield to Maturity : 0% Maturity Date. 1 Apr 14 

30 Jan 04 726,501 .730 761,57814 20395 203.95 .1 .659 .53 759,918.61 000 765,63838 000 5.719 .77 
761,57814 20395 203.95 -1,659 .53 759,918.61 765,638.38 5,719.77 

7 May 03 Acq Prem Amort 726,501 730 761,57814 20395 203.95 1,65953 759,91861 0.00 765,638.38 000 5,719.77 
;Z661!Z1g731 14 20395 20395 1,65953 759,91861 765,63838 5,71977 

27 Feb 04 106,387.980 W1 lubp ZU 39 
* 
50 -1,812 .78 738,68G.49 0.00 746,150.56 0.00 7,470 

740,49327 19920 39750 .1 .812 .78 738,680.49 746,150.56 7,47007 

7 May 03 Acq Prem Amort 706,387.980 740,49327 199.20 39750 1,812.78 738,680.49 0.00 746,150.56 0.00 7.470 .07 
740,49327 19920 39750 1,81278 738,68049 746,15056 7,47007 

31 Mar 04 686,115330 719,241 83 19436 58045 -11,955.111 77789.72 0.00 724,187.87 0.00 6,9 
719,24183 194.36 58045 -1,955 .11 717,286.72 724,18787 6,901.15 

7 May 03 Acq Prem Amort 686,115330 719,241 83 194.36 580.45 1,95511 717,286.72 000 724,187.87 0.00 6,901 .15 
719,24183 19436 580.45 1,95511 717,28672 724,18787 6,901 15 

-a 30 Apr 04 657,865.550 689,628.12 187.19 74374 .2,061 .80 687,566.32 0.00 688,864.18 0.00 1,297. 
689,628.12 187.19 74374 -2,061 .80 687,566.32 688,864.18 1,297.86 

7 May 03 Acq Prem Amort 657,865.550 689,628.12 187.19 743.74 2,061 80 687,566.32 000 688,864.18 0.00 1,297.86 
689,62812 18719 743.74 2,061 80 687,56632 688,864.18 1,29786 

28 May 04 629,158.210 659,534.75 179.83 891 .12 -2,151 .66 797M.09 0.00 655,85339 0.00 -1,529 .70 
659,53475 17983 891 .12 -2,151 66 657,38309 655,853.39 -1,529.70 

7 May 03 Acq Prem Amort 629,158.210 659,534.75 17983 891 .12 2,151.66 657,383.09 0.00 655,853.39 000 1,529.70 
659,53475 17983 891 12 2,151.66 657,38309 655,85339 1,529.70 

30 Jun 04 606,438.360 635,717.96 T7777' 1,033.07 -2,24809 633,469.87 0.00 634,122.27 006 6527'0 
635,71796 17413 1 .033 .07 -2,24809 633,469.87 634,122.27 652.40 

7 May 03 Acq Prem Amort 606,438.360 635,71796 174.13 1,033.07 2,248.09 633,46987 0.00 634,122.27 0.00 652.40 
635,71796 174.13 1,03307 2,24809 633,469.87 634,12227 652.40 

30 Jul 04 586-,168 130 614,469.06 169.06 1,16760 .2,342.011 UT770.05 0.00 613,811.82 0.00 1 .6 
614,469.06 169.06 1,167.60 -2,342.01 612,127.05 613,811.82 1,684.77 

7 May 03 Acq Prem Amort 586,168.130 614,46906 169.06 1,167.60 2.342.01 612,127.05 0.00 613,811.82 0.00 1,684.77 
614,46906 169.06 1,16760 2,34201 612,127.05 613,811.82 1,68477 

31 Aug 04 567,234.400 594,621 .19 16433 1,2§4.22 -2,43069 592,19o.50 0.00 597,323.35 0.00 511 
594,621.19 164.33 1,29422 -2,43069 592,190.50 597,323.35 5,132.85 



6 Nov 03 Acq Prom Amort 999,900250 1.000,837 66 1 05 2.08 458 1,000,833.08 0.00 1,024,407.81 0.00 23.574.73 
1,000,837.66 1 05 2.08 458 1,000,833.08 1,024.407.81 23,574 .73 

6 Nov 03 Acq Prem Amort 328,688.080 328,99623 0.34 069 152 328,994.71 0.00 336.744 .23 0.00 7,749.52 
328,99623 0.34 069 152 328,994.71 336,744.23 7,749.52 

6 Nov 03 Acq Prem Amort 999,900.250 1,000,837.66 1 05 2.08 4.58 1,000,833 08 000 1,024.407 81 0.00 23,574.73 
1,000,837 66 1.05 208 458 1,000,833.08 1,024,407.81 23,574 .73 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

PremAmort Tax Exempt-PerlRS Code Prem Amort Taxable-Per/RS Code 

Amortization/Accretion Unrealized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local [io -ca I Local Local Local Galn/Loss Local Market 

Assets Held 
Fixed Income 
7 May 03 Acq Prern Amort 567,234400 594,621.19 164.33 1,29422 2,43069 592,19050 000 597,32335 0.00 5,132.85 

594,621 19 16433 1,29422 2,43069 592,19050 597,32335 5,132.85 
30 Sep 04 552,15d 160 578,817.05 160.68 1,42050 -2,52677 576,29028 000 580,148.16 0.00 3,857.88 

578,817.05 160.68 1,42050 -2,52677 576,290.28 580,148.16 3,85788 

7 May 03 Acq Prern Amort 552,158160 578,81705 160.68 1,42050 2,52677 576,290.28 000 580,148.16 000 3,857.88 
578,81705 16068 1,42050 2,52677 576,290.28 580,14816 3,857.88 

29 Oct 04 531,136.630 563,69923 157.21 1,54061 -2,61798 561,081 .25 000 565,38759 0.00 4,306.34 
563,69923 15721 1,54061 -2,617 .98 561,081 .25 565,387.59 4,306.34 

7 May 03 Acq Prern Amort 537,736630 563,69923 15721 1,54061 2.61798 561,081 .25 0.00 565,387.59 000 4,306.34 
563,69923 15721 1,54061 2,61798 561,08125 565,38759 4,306.34 

30 Nov 04 523,750 57U 549,03791 153.80 1,65434 .2,70369 546,334.22 0.00 550,26806 0.00 3,933.84 
549,037.91 15380 1,65434 .2,703 .69 546,334.22 550,268.06 3,933.84 

7 May 03 Acq Prom Amorl 523,750570 549,037.91 15380 1,654.34 2.70369 546,334.22 0.00 550,268.06 0.00 3,93384 
549,03791 153.80 1,65434 2,70369 546,334.22 550,268.06 3,933.84 

CUSIP 312921-121`0 FHLMC POOL #C01 674 5 5% 11-01-2033 BEQ Issue Date: I Nov 03 Rate: 5.5% Yield to Maturity . 0% Maturity Date: 1 Nov 33 

30 Jan 04 3,328,388 830 3,331,509.21 - 344 - 344 -11 .77 3,331 .497.44 0.00 3,387,900.42 0.00 56 .40298 
3,331,509 21 - 3.44 - 344 -11 .77 3.331,497.44 3,387,900.42 56,402 .98 

6 Nov 03 Acq Prem Amort 999,900250 1,000,837.66 1 03 103 3.53 1,000,834.13 000 1,017,778.47 000 16,944.34 
1,000,837 66 1.03 103 353 1,000.834 .13 1,017,778.47 16,944 .34 

6 Nov 03 Acq Prom Amort 328.688080 328,99623 0.35 0.35 1.18 328,995.05 0.00 334,565.02 0.00 5,569.97 
328,996.23 035 0.35 1 .18 328,995.05 334,565.02 5,569.97 

6 Nov 03 Acq Prom Amort 999,900250 1,000,837.66 103 1 .03 3.53 1,000,834.13 000 1,017,778.47 0.00 16,944 .34 
1,000,837.66 1 .03 103 353 1,000.834 .13 1,017,778.47 16,944.34 

6 Nov 03 Acq Prom Amort 999,900250 1,000,837 66 1 .03 1 .03 353 1,000,834.13 0.00 1,017,778.47 0.00 16,94434 
1,000,837 66 1 .03 103 353 1,000.834 13 1,017,778.47 16,94434 

27 Feb 04 3.307,272 77U 3,310,373.35 J.Wa - 6.98 -15.26 3,310,358.09 000 3,388,334 03 000 77,975 .T4 
3,310,373 35 3.56 - 698 -1526 3,310,358.09 3,388,334.03 77,975 .94 



Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Aclivit Date Security Description Base Bass Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

Fixed Income 

6 Nov 03 Acq Prem Amort 978,784.190 979,701.80 1 .12 2.13 4.58 979,697.22 000 1,002.774 19 000 23,07697 
979,70180 1 .12 213 458 979,69722 1,002,774.19 23,07697 

31 Mar 04 3,256,/4J 1bU 3,259,796.39 3.40 1027 -1943 3,259,777.96 0.00 3,340,213.51 0.00 80,43555 
3,259,796 39 340 1027 -18.43 3,259,777 96 3,340,213.51 80,435 .55 

6 Nov 03 Acq Prem Amort 949,370660 950,26070 099 2.96 - 534 950,255.36 000 973,70303 000 23,447 .67 
950,26070 099 2.96 534 950,255.36 973,70303 23,447.67 

6 Nov 03 Acq Prem Amort 328,688.080 328,99623 034 1 .03 1 86 328,994.37 000 337,11236 0.00 8,117.99 
328,99623 034 1 .03 1 .86 328,994.37 337,11236 8,117.99 

6 Nov 03 Acq Prem Amort 999,900250 1,000,837.66 1 .04 312 562 1,000,832 04 0.00 1,025,527.69 0.00 24,695 .65 
1.000,837.66 1 .04 312 562 1,000,832.04 1,025,527.69 24 .695 .65 

6 Nov 03 Acq Prem Amort 978,784.190 979,701 .80 1 .03 316 561 979,69619 000 1,003,870 43 0.00 24,174 .24 
979,701 .80 1 03 3.16 561 979,696.19 1,003,870 43 24,17424 

CUSIP 31296UFH9 FHLMG POOL #A1-9168 5 5% 03-01-2034 BEO Issue Date : 1 Mar 04 Rate, 5.5% Yield to Maturity . 0% Maturity Date : 1 Mar 34 

30 Apr 04 1,485,736.260 1,527,522 59 3448 3448 -34.48 1,527,488.11 0.00 1,484,696.25 0.00 -42,791.87 
1,527,522.59 34 .48 3448 -3448 1,527,488.11 11,4154,696 25 -42,791 .87 

24 Mar 04 Acq Prem Amort 1 .485,736 260 1,527,522 59 34.48 34.48 3448 1,527,488.11 000 1,484,696 25 000 42 .791 .87 
1,527,522 59 34.48 3448 3448 1,527,488 11 1,484,696 25 42,79187 

28 May 04 60.793870 62,50370 1.94 J Ub _J Jb 62,50035 0.00 60,28807 0.00 -2 .212 .29 
62.50370 1.94 335 -335 62,500.35 60,288.07 -2,212.29 

24 Mar 04 Acq Prem Amort 60,793870 62,503 .70 1 .94 335 3.35 62,50035 0.00 60,28807 0.00 2,212.29 
62,50370 194 335 335 62,500.35 60,28807 2,212.29 

CUSIP, 3133TPHD4 FHLMC MULTICLASS PREASSIGN 00172 7 5 08-15-2030 Issue Date . 1 Aug 00 Rate* 7.5% Yield to Maturity. 0% Maturity Date : 15 Aug 30 Estimated 
Maturity Date. 21 Doc 06 

27 Feb 04 302.134230 322,339.47 - 70 .43 7043 -9,21739 313,122.08 000 318,241.13 0.00 5,119.05 
322,339.47 7043 70 .43 .9,217 .39 313,122.08 318,241.13 5.119.05 

27 Jun 02 Acq Prem Amort 302,134.230 322,33947 7043 7043 9,217.39 313,122.08 0.00 318,241.13 000 5,119.05 
322,33947 7043 7043 9.21739 313,12208 318,241.13 5,11905 

31 Mar 04 286,4U0 UIU 305,560.34 199.14 26590 -8,936.73 296,623.61 0.00 300,201.23 0.00 3,577.62 
305,56034 19914 265.90 -8,936.73 296,623.61 300,201.23 3,577.62 

27 Jun 02 Acq Prem Amort 286,406870 305,56034 199.14 265.90 8,936.73 296,623.61 0.00 300,201.23 000 3.577 .62 
305,560.34 19914 26590 8,93673 296,623.61 300,20123 3,577.62 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accrellon Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date SecuritV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local LFc_aI Gain/Loss Local Market 

Assets Held 

Fixed Income 

30 Apr 04 270,271 .410 -288,34582 327.90 57882 -8,761 .16 279,584.66 000 282,595.84 0 .00 3,011 .18 
288,34582 327.90 57882 -8,761 .16 279,584,66 282,595.84 3,011 .18 

27 Jun 02 Acq Prem Amorl 270,271 .410 288,34582 32790 57882 8,761 .16 279,584.66 0.00 282,595.84 0 .00 3,011 .18 
288,345 .82 327 .90 57882 8,761 .16 279,584.66 282.595.84 3,011 .18 

CUSIP : 3133TSTR4 FHLMC; MULTIC0=01 CIM 6 5 OT-7-2016 Issue Date . i Apr 01 Rate. 6 5% Yield to Maturity: 0% Maturity Date : 15 Apr 16 Estimated 
Maturity Date: 19 Feb 04 

30 Jan 04 22,117,550 23,01608 42.74 42.74 -837 .23 22,178 .85 0.00 22,106 .15 000 -72.70 
23,016.08 42 .74 42 .74 -837.23 22,178.85 22,106 .15 -72.70 

19 Sep 02 Acq Prem Amort 22,117.550 23,01608 42 .74 42 .74 837.23 22,178 .85 0 .00 22,106 .15 0.00 - 72 .70 
23,016.08 42.74 4274 837.23 22,17885 22,10615 - 72.70 

CUSIP:31359FT24 FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 6 5 12-29-'2r2y issue Date . I Dec 93 Rate-CM Yle7rto, M0771 . 0% Maturity Date. 25 Dec 23 Estimated 
Maturity Dale: 17 Feb 09 

30 Jan 04 1,185,553 920 1,255,946 19 1,524 .10 1,524 .10 -1,637.48 1 .254,308.71 000 1,273,119 .41 0.00 18,810.70 
1,255,946 .19 1,524 .10 1,524 .10 -1,637 .48 1,254,308.71 1,273,119 .41 18,810 .70 

2 Dec 03 Acq Prem Amort 1,185,553 920 1,255,946 .19 1,52410 1,52410 1,637 .48 1,254,308.71 0.00 1,273,119 .41 000 18,810.70 
1,255,946 .19 1,52410 1,524 .10 1,63748 1,254,308 71 1,273,119 41 18,81070 

27 Feb 04 --T, 185,553 .920 1,255,946 .19 - 933 .79 2,457.89 -2,571 .27 1,253,374 .92 000 1,279,586.96 0 .00 26,212 .04 
1,255,946 .19 933 .79 2,45789 -2,571 27 1,253,374 92 1 .279,586 96 26,212.04 

2 Dec 03 Acq Prem Amort 1,185,553,920 1,255,946 19 933.79 2,457.89 2,57127 1,253,374 .92 000 1,279,586.96 0 .00 26,212 .04 
1,255,946 .19 93379 2,457.89 2,571 27 1,253,374 .92 1,279,586 96 26,21204 

31 Mar 04 1,185,553 920 1 .255,946 19 99068 3,44857 -3,561 95 1,252,384 .24 600 1,287,470.06 -0.00 35,085 .82 
1,255,946 .19 990.68 3,44857 .3,561 95 1,252,384 24 1,287,470 06 35,08582 

2 Dec 03 Acq Prem Amon 1,185,553.920 1,255,946 19 990.68 3,44857 3,561 .95 1,252,384 24 0 .00 1,287 .470 .06 000 35,08582 
1,255,946.19 99068 3,44857 3,561 .95 1,252,384 .24 1,287,470 06 35,08582 

30 Apr 04 -7. 185,553 920 1,255,946.19 982 .15 4,430 .72 -4,544.10 1,251,402 .09 0 .00 1,246,806 28 0 .00 -4,595.82 
1,255,946.19 98215 4,43072 .4.544.10 1,251,402 .09 1,246 .806 .28 -4,595 .82 

2 Dec 03 Acq Prem Amort 1,185,553 920 1,255,946.19 982 .15 4,43072 4,544 .10 1,251,402.09 000 1,246,806 .28 0.00 4.595 .82 
1 .255,946 19 982 .15 4,43072 4,54410 1,251,402.09 1,246,806 28 - 4,595.82 
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Fixed Income 
28 May 04 1,155,553 920 1,255,946.19 97989 5,410.61 .5,523 .99 1,250,422.20 0.00 1,225,856.83 000 _777M 

1,255,946 19 97989 5,41061 -5,52399 1,250,422 20 1,225,856.83 -24,565.37 

2 Doc 03 Acq Prern Amort 1,185,553 920 1,255,946.19 97989 5,410.61 5,523.99 1,250,422.20 0.00 1,225,856.83 0.00 24,565 .37 

1,255.946 19 97989 5,41061 5,52399 1,250,422 20 1,225,856 83 24,56537 

30 Jun 04 1,185,553 920 11,255,946 .19 1,040.49 6,451 .10 -6,564 .48 1,249,381 .71 000 1 .231,522.59 0.00 -17,859.r2 
1,255,946.19 1.04049 6,451 .10 -6,564 .48 1,249,381 .71 1,231,522.59 -17,859.12 

2 Dec 03 Acq Prern Amorl 1,185,553 920 1,255,946.19 1,04049 6,451 .10 6,564.48 1,249,381 .71 0.00 1,231,522.59 000 17.859 .12 
1,255,946 19 1,04049 6,451 10 6,56448 1,249,381 .71 1,231,522 59 17,859.12 

30 Jul 04 1,185,553.920 1 .255,946 19 1,046.26 7,497.36 -[,b1U ./4 1,248,335.45 000 1 .244,532.8 0.00 -3 .802 .59 

1,255,946.19 1,046.26 7 
. 
49736 -7,610 .74 1,248,335.45 1,244,532.86 .3,802 .59 

2 Dec 03 Acq Prem Amort 1,185,553.920 1,255,946 19 1,046.26 7,497.36 7,61074 1,248,335 45 0.00 1,244,532.86 0.00 - 3,80259 
1,255,946 19 1,04626 7,497.36 7,610.74 1,248,335.45 1,244,532.86 - 3,80259 

-12 
31 Aug 04 1,185,553.920 1,255,946 119 1,053.85 8,551 .21 -8,664 .59 1,247,281 

- 
60 000 1,262,032 82 0.00 14,751 

1,255,946.19 1,053.85 8,551 .21 -8,664 .59 1,247,281 .60 1,262,032.82 14.751 22 

2 Dec 03 Acq Prem Amort 1 .185,553 920 1,255,946 19 1,053.85 8,551 .21 8,664.59 1,247,281 .60 0.00 1,262,032.82 0.00 14,751 .22 

1,255,946 19 1,05385 8,551 21 8,66459 1,247,281 .60 1,262,032 82 14,75122 

30 Sep 04 1,185,553 920 1,255,946.19 1,04448 9,595.69 -9,709 .07 11,246,23712 0.. 0 1,259,38 .85 0.00 13,15 

1,255,946.19 1,04448 9,59569 -9,709 .07 1,246,237.12 1,259,387.85 13,150.73 

2 Dec 03 Acq Prem Amort 1,185,553 920 1,255,946.19 1,04448 9,595.69 9,709.07 1,246,237.12 0.00 1,259.387.85 0.00 13,150.73 

1,255,946 19 1,04448 9,595.69 9,709.07 1,246,237.12 1,259,387.85 13,150.73 

CUSIP. 31371KRY9 FNMA POOL #254403 6% DUF_ 08-ol-20117 HLU lssueL)ate . 1 Jul 02 Rate : 6% Yieldto Maturity: 0% Maturity Date : 1Aug17 

30 Jan 04 1,340,545 160 1 .397,518 .34 231 .77 231 .77 -869 .42 1,396,648 92 0.00 1,411,419.78 0.00 14,770.86 

1 .397,518 34 231.77 231 .77 -869 .42 1,396,648 92 1,411,419.78 14,77086 

2 Oct 03 Acq Prem Amort 1,340,545.160 1,397,518.34 23177 231 .77 869.42 1,396,648.92 000 1.411,419.78 0.00 14,770.86 
1,397,518 34 23177 23177 86942 1,396,648 92 1 .411,419.78 14,770.86 

27 Fab 04 1,303,362 180 1,358,755 08 226.38 451 .72 -1,071 .68 7=40 0.00 1,374,864 63 0.00 17,181123 
1,358,755 08 226.38 451 .72 .1,071 .68 1 .357,683 .40 1,374,864 63 17,181 .23 

2 Oct 03 Acq Prem Amort 1,303,362.180 1,358,755 08 226.38 
1,358,755 08 226.38 

Generated by Northem Trust from periodic data on 2 Feb 05 Northern Trust 

or ka 7,77", "7 , 7 
cc 1104473"(", A ount,number~ ei 'ie Account Name *FREEDOM FORUM ~'~TATTERSALL Sw 

1 JAN 04'. 31 DEC 04 r 
Page 35 of 453 

* Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset lD Original Cost Penod Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

Activity Date Security Descnp Llon Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

451 .72 1,071.68 1,357,683.40 0.00 1,374,864.63 000 17,181 .23 
451 .72 1,071.68 1 .357,683 .40 1,374,864.63 17.181 .23 



2 Oct 03 Acq Prern Amort 937,935.390 977,79765 16905 1 .655 .83 2,101.98 975,695.67 0.00 984,873.43 0.00 9,177.76 
977,797.65 16905 1,65583 2.101 98 975,695.67 984,873.43 9,177.76 
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Fixed Income Amortization - Taxable 
Calculation Method. 010-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorfization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Descnplion Base Base Base Base -Base Translation Base Translation Total 

Acq Date Transaction Type Sh PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
31 Mar 04 1,240,076 810 1,292,780 08 21639 040 Is-- .1,06 03 1,291,544-05 0.00 1,307,040.96 -0.00 15,496 .91 

1,292,780 08 21639 646 
.18 

-1 .236 .03 1,291,544.05 1,307,040.96 15,496.91 

2 Oct 03 Acq Prem Amort 1,240,076 810 1,292,780.08 216.39 646.18 1,23603 1,291,544.05 0.00 1,307,040 96 0.00 15,496 .91 
1,292,780 08 21639 646.18 1,23603 1,291,544.05 1,307,040.96 15,496 .91 

30 Apr 04 1,173,135.700 TnTnTg-7 20566 8116.96 -1,374 .97 1,221,619.00 0.00 1,224,225.76 000 2,6 
1,222,993.97 205.66 8 6.96 -1,374 .97 1,221,619.00 1,224,225.76 2,606.76 

2 Oct 03 Acq Prom Amort 1,173,135.700 1,222,993.97 20566 816.96 1,37497 1,221,619.00 0.00 1,224,225.76 0.00 2,606.76 
1,222,993 97 20566 81696, 1,37497 1,221,619.00 1,224,225.76 2,606.76 

-2,281 .n 28 May 04 1,109,985 690 1,157,160.08 1-9560 968.58 -1,496 .59 1,155,663.52 000 1,153,381 .69 0.00 
1,157,160.08 19560 968.58 -1,496 .56 1,155,663.52 1,153,381 .69 -2,281 .83 

2 Oct 03 Acq Prern Amort 1,109,985 690 1,157,160.08 195.60 968.58 1.496.56 1,155,663.52 0.00 1,153,38169 0.00 2,28183 
1,157,160 08 19560 96858 1,49656 1,155.663 52 1,153,381 69 - 2,281 83 

30 Jun 04 1,060,138 160 1,105,194 03 18757 1, 1 12.65' .1,616 .92 1,103,577.11 000 1,105,755.91 0.00 2,178 
1,105,194 03 18757 1,112.65 .1,616 .92 1 .103,577.11 1,105,755 91 2,178.80 

2 Oct 03 Acq Prom Amort 1,060,138,160 1,105,194 03 187.57 1 .112 .65 1,616.92 1,103,577.11 0.00 1,105,755.91 0.00 2,178.80 
1,105,194 03 187.57 1,11265 1,61692 1,103,577.11 1,105,755 91 2,17880 

30 Jul 04 1,020,614 870 1,063,991 .00 `181 .41 1,252.58 _71PH-M 1,062,252.95 000 1,066,398 63 0.00 4,145 
1,063,991.00 181.41 1,252.58 -1,73805 1,062,252.95 1,066.398.63 4.145.68 

2 Oct 03 Acq Prern Amort 1,020,614 870 1,063,991.00 181.41 1,25258 1,73805 1,062,252.95 0.00 1,066,398.63 0.00 4,145.68 
1,063,99100 181.41 1,252.58 1,73805 1,062,252.95 1,066,398 63 4,14568 

31 Aug 04 992,977810 1,035,179.37 17723 1,395.89 .1,86822 1,033,311.15 000 1,043,752.74 0.00 10,441 
1,035.179 .37 17723 1,39589 -1,86822 1,033,311.15 1,043,752.74 10,441 .59 

2 Oct 03 Acq Prom Amort 992,977810 1,035,179.37 17723 1,39589 1,86822 1,033,311 .15 0.00 1,043,752.74 0.00 10,441 .59 
1,035,179 37 17723 1,39589 1,86822 1,033,311 .15 1,043,752 74 10,441 59 

30 Sep 04 966,19,5860 1,007,259.19 173.34 1,531 .58 .1%1 .17 Tnuff.02 000 1,013,777.14 0.00 8,509.12 
1,007,259.19 17334 1,531 .58 -1,991 .17 1,005.268.02 1,013,777.14 8,509.12 

2 Oct 03 Acq Prom Amort 966,195.860 1,007,259.19 173.34 1,531 .58 1,991.17 1,005,268.02 0.00 1,013,777.14 0.00 8,509.12 
1.007,259 19 17334 1,531 .58 1,991.17 1,005,268 02 1,013,777.14 8,509.12 

7 29 Oct 04 V37,935.390 977,797.65 169.05 1,655.83 -TTU."o 975,69567 0.00 984,873.43 0.00 9,177.r6 
977,797.65 16905 1,65583 .2,101 .98 975,69567 984,873.43 9,177.76 



Assets Held 

Fixed Income 

30 Nov 04 915,518550 954,428.09 165.77 1,782.03 .2,217 .51 952,210.58 0.00 959,506.47 0.00 -7MM. 
954,42809 165.77 1,78203 -2,21751 952,210.58 959,506.47 7,295.89 

2 Oct 03 Acq Prem Amort 915,518.550 954,428.09 165.77 1,782.03 2,21751 952.210.58 0.00 959,50647 0.00 7,295.89 
954,42809 16577 1,782.03 2,217.51 952,21058 959,50647 7,295.89 

31 Dec 04 33 .000 34.40 - 0.01 - 007 -0 .09 34-31 0.00 3460 0.00 0.29 
3440 001 0.07 -0 .09 3431 3460 0.29 

2 Oct 03 Acq Prem Amort 33000 3440 001 007 - 009 3431 0.00 3460 0.00 029 
34.40 001 0.07 - 0.09 34.31 34 .60 029 

CUSIP 31372V6V3 FNMA POOL 0284484 6 GTD MTG PASS THRU GTF DUE 05-01-2009 issue Date . I May 94 Rate : 6% Yield to Maturity: 0% Maturity Date . I May 09 
REG 

30 Jan 04 1,320,274 540 1,378,86173 76006 76006 -3,394.32 1,375,467 41 0.00 1,394,275.93 000 18,808 .52 
1,376,861.73 760.06 76006 -3,39432 1,375,467 41 1,394,275.93 18,80852 

10 Sep 03 Acq Prem Amort 1,320,274.540 1,378,861.73 76006 760.06 3,39432 1,375,467.41 0.00 1,394,276.93 000 18,808 .52 
1,378,86173 760.06 76006 3,39432 1,375,467.41 1,394,275 93 18,808 .52 

27 Fab 04 1,269,585 390 1,325,923 25 73397 1,464.85 .3,997.97 1,321,925.0 0.00 1,343,741 87- 0.00 21,816 .59 
1,325,923 25 733.97 1,464.85 -3,997 .97 1,321,925.28 1,343,741 .87 21,816 .59 

10 Sep 03 Acq Prem Amorl 1,269,585.390 1,325,923 25 733.97 1,464.85 3,997.97 1,321,925.28 000 1,343,741 .87 0.00 21,816 .59 
1,325,923 25 73397 1,46485 3,997.97 1,321,925 28 1,343,741 87 21,816.59 

31 Mar 04 10 1,284,924 97 714.29 ~,133 *85 -4,588 .64 1 .280,336 .33 000 1,300,088.77 0.00 19,73M 
1,284,924 97 714.29 2,13385 -4,58864 1,280,336.33 1,300.088 77 19,752.44 

10 Sep 03 Acq Prem Amort 1,230,329 110 1,284,924 97 714.29 2,13365 4,58864 1,280,336.33 0.00 1,300.088.77 0.00 19,752.44 
1,284,924 97 71429 2,13385 4,58864 1,280,336 33 1,300,088 77 19,75244 

30 Apr 04 1 . 1 5J.4 74 290 1,235,990 97 690.02 2,74261 -5,103.91 1,230,887.06 000 1,242,541.49 0.00 11,654.43 
1,235,990 97 69002 2,742.61 .5.10391 1,230,887.06 1,242,541.49 11,654.43 

10 Sep 03 Acq Prem Amorl 1,183,474 290 1,235,990.97 69002 2,74261 5,103.91 1,230,887.06 000 1,242,541.49 0.00 11,654 .43 
1,235,990 97 690.02 2,74261 5,10391 1,230,887.06 1,242,541.49 11,654 .43 

28 May 04 1,143,bl~i.6W 1, 1 94,424.42 66963 3,32001 -5,601 B9 1.188 .822.53 0.00 1,194.350 07 000 5,527.54 
1,194,424.42 66963 3,320.01 .5,601 89 1 .188,822 63 1,194,350 07 5,527.54 

10 Sep 03 Acq Prem Amort 1,143,673 880 1,194,424.42 66963 3,32001 5.601 .89 1,188,822 53 000 1,194,350.07 0.00 5,527.54 
1,194.424 42 669.63 3,320.01 5,601 .89 1,188,822.53 1,194,350.07 5,527.54 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date SecunIV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Coca-] Local Local Local Gain/Loss Local Market 



Fixed Income 
30 Jun 04 1,104,878 910 1,153,907 92 649.67 3.857 .06 -6,061 54 1,147,846.38 000 1 .156,410 46 0.00 8,564.08 

1,153,907 
. 
92 649.67 3,857.06 -6,061 54 1,147,846.38 1,156.410 .46 8,564.08 

10 Sep 03 Acq Prom Amort 1,104,878 910 1,153,907.92 649.67 3,857.06 6,061 54 1,147.846 .38 0.00 1,156,410.46 0.00 8,564.08 
1,153,907.92 64967 3,85706 6,061 54 1,147,846.38 1,156,410 46 8,56408 

30 Jul 04 1,062T3 380 1,109,766 86 627.46 4,336.97 .6,457 .12 1,103,309.74 0.00-- 1,113,257.53 0.00 9,947.79 
1,109.766 86 627.46 4,33697 -6,45712 1,103,309.74 1,113,257.53 9.947 .79 

10 Sep 03 Acq Prom Amort 1,062,613 380 1,109,766 86 62746 4,336.97 6,457.12 1,103,309.74 0.00 1,113,257.53 0.00 9,947.79 
1,109,766.86 62746 4,33697 6,45712 1,103,309.74 1,113,257.53 9,947.79 

31 Aug 04 1,018,068.150 1,063,244.93 60371 4,758.87 - =.4 1,056,454.79 0.00 1 .074,072 .08 0.00 17,617.29 
1,063.244 93 60371 4,758.87 -6,790 .14 1,056,454.79 1,074,072.08 17,617 .29 

10 Sep 03 Acq Prem Amort 1,018,068 150 1,063,244.93 60371 4,75887 6,790.14 1,056,454.79 000 1,074,072.08 0.00 17,61729 
1,063,244 93 60371 4,75887 6,79014 1,056,454 79 1,074,072 08 17,617 .29 

30 Sep 04 982,436440 1,026,032.06 58505 5,17736 -7,13754 1,018,894.52 0.00 1,031,843.17- 0.00 12,948.65 
1,026,032.06 58505 5.17736 -7,13754 1,018,894 52 1,031,843.17 12,948 .65 

10 Sep 03 Acq Prem Amort 982,436440 1,026,032 06 58505 5,177.36 7,13754 1,018,894 52 000 1,031,843.17 0.00 12,94865 
1,026,032.06 58505 5,177.36 7.137.54 1,018,894.52 1,031,843.17 12,94865 

GUSIP* 31374TUUO FNMA POOL #323791 6% L)UF_ 06-ul -2014 REG issue Date I May 99 Rate . 6% Yield to Maturity: 0% Maturity Date, I Jun 14 

30 Jan 04 803,273300 839,42060 206.35 206.35 .1,650 .93 837,769.67 0.00 846,497.44 0.00 8,727.77 
839,42060 20635 20635 .1,650 .93 837,769.67 846,497.44 8,727.77 

21 May 03Acq Prom Amort 803,273300 839,42060 206.35 206.35 1,650.93 837,769.67 0.00 846,497.44 0.00 8,727.77 
839,42060 20635 20635 1,65093 837,769.67 846,49744 8,727.77 

27 Feb 04 777,859 900 812,863.60 20074 40056 -1,799.44 811,064.16 0.00 821,342.27 0.00 10 .27 
812,863.60 200.74 40056 -1,79944 811,06416 821,342.27 10,278 .11 

21 May 03Acq Prom Amort 777,859.900 812,86360 200.74 400.56 1,799.44 811,064.16 0.00 821,342.27 0.00 10,278 .11 
812,86360 20074 400.56 1,799.44 811,064.16 821,34227 10,278 .11 

31 Mar 04 754,145.080 79UMI 19549 583.84 -1,940.07 786,141.64 0.00 795,344.03 0.00 9,202.3b 
788.081 .61 19549 58384 -1,940.07 786,141 .54 795,344.03 9,202.49 

1,94007 786,141.64 0.00 795,344.03 0.00 9,202.49 
1,940.07 786,141.54 795,344.03 9,202.49 
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21 May 03Acq Prom Amort 754,145080 788,081 .61 19549 583.84 
788,081 .61 195.49 583.84 
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+ Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Bas 

- 
9 Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Locar Market 

Assets Held 



Fixed Income 
30 Apr 04 726,305.750 758,989.51 189.14 75143 .2,057 .59 756,931 .92 0.00 759.018 .56 2,08664 

758,98951 189.14 751 .43 -2,057 .59 756,931 .92 759,018.56 2,086.64 

21 May 03Acq Prem Amort 726.305.750 758,98951 189.14 751 .43 2,057.59 766,931 .92 000 759,01856 0.00 2,086.64 
758,98951 189.14 75143 2,05759 756,931 .92 759,01856 2,086 64 

28 May 04 690.679580 721,760.16 180.75 89532 .2,137 .41 719,622.75 0.06 718,96015 000- -66 
721,760.16 180.75 89532 -2,137 .41 719,622.75 718,960.15 -662 .60 

21 May 03Acq Prem Amort 690,679580 721 .76016 180.75 895.32 2,13741 719,622.75 000 718,960.15 0.00 - 662.60 
721,76016 18075 89532 2,13741 719,622.75 718,96015 - 66260 

30 Jun 04 660,676.010 690,406.43 17361 1,03004--- .7= 689,18826 0.00 689,90696 000 1,718.770 
690.406 .43 17361 1,03004 .2,218 .17 688,18826 689,906.96 1,71870 

21 May 03Acq Prem Amort 660,676010 690,40643 173.61 1,030.04 2,21817 688,188.26 0~00 689,906.96 0.00 1,718.70 
690,40643 17361 1,03004 2,21817 688,18826 689,90696 1,718.70 

30 Jul 04 636,691.350 665,34246 16808 1,160.73 -2,30572 663,036.74 0.00 666,012.26 0.00 2,9 
665,342.46 16808 1,16073 .2,305 .72 663,03674 666,012.26 2,975.52 

21 May 03Acq Prem Amort 636,691 .350 665,342.46 168.08 1,160.73 2,305.72 663.036 .74 000 666.0`12 26 0.00 2,975.52 
665,34246 16808 1,160.73 2,305.72 663,03674 666,01226 2,97552 

31 Aug 04 6 1 3,9Z6 730 641,57433 162.80 1,28207 -71= 639,188.18 0.00 '96,266.11 0.00 7,U11 VJ 
641,57433 162.80 1,282.07 .2,38615 639,188.18 646,266.11 7,077.93 

21 May 03Acq Prem Amort 613,946730 641,57433 16280 1,282.07 2,386.15 639.188 .18 000 646,266.11 000 7,077.93 
641,57433 162.80 1,28207 2,38615 639,18818 646.266 .11 7,07793 

30 Sep 04 594,245.560 620,986.61 15830 1,399.23 num 618,51873 0.00 624,094.51 0.00 5,575.7b 
620,98661 158.30 1,399.23 -2,467 .88 618,518.73 624,094.51 5,575.78 

21 May 03Acq Prem Amort 594,245.560 620,986.61 15830 1,39923 2,467.88 618,518.73 0.00 624,094.51 0.00 5,575.78 
620,98661 15830 1,39923 2,46788 618,51873 624,09451 5,57578 

29 Oct 04 578,030250 604,04161 154.68 rTfm -2,55522 601,486.39 0.00 607.369 .91- 000 5,88372 
604,041 61 15468 1,51573 -2.555 .22 601,486.39 607,369.91 5,883.52 

21 May 03Acq Prem Amort 578,030.250 604,041 .61 15468 1,51573 2,555.22 601,486.39 0.00 607.36991 000 5,88352 
604,04161 16468 1,51573 2,55522 601,486.39 607,36991 5,88352 

30 Nov 04 561,792.100 587,072.74 151.02 1,624.17 -2,63446 584.438 .28 0.00 589,62946 000 5,191 
587.07274 151.02 1,62417 -2,63446 584,43828 589,62946 5,191.18 

2,634.46 584,43828 000 589,629.46 0.00 5,191 .18 
2,63446 584.43828 589,62946 5,191.18 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain)Loss 
Activity Date Security Description Base Base Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local GairVLoss Local Market 

Assets Held 

21 May 03Acq Prem Amort 561,792.100 587,072.74 151.02 1,62417 
587,072.74 15102 1,624.17 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code PremAmortTaxable-PerlRS Code 

Amortization/Accrallon Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type SharesIPAR Local Eo -ca I Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
CUSIP. 31377CWT6 FNMA POOL #373358 7.5% DUE 03-01-2027 REU Issue Date: 1 Mar 97 Fiate : 7.5% Yield to Maturity: 0% Maturity Date : 1 Mar 27 

30 Jan 04 529,455.270 543,35347 1853 18.53 -556 .22 542,797.25 000 567,290.14 0.00 24,492 .89 
543,353.47 18.53 1853 -556 .22 542,797.25 567,290.14 24,492 .89 

24 Apr 01 Acq Prem Amort 529,455.270 543,35347 18.53 1853 55622 542,797.25 0.00 567,290.14 0.00 24,492 .89 
543,35347 1853 1853 55622 542,79725 567,290.14 24,492 .89 

27 Feb 04 b08,746.496 9T =,5 17.90 35.71 -552 .36 521,548.69 000 546.124 .06 0.00 24,575 .37 
522,101 .05 1790 35 .71 -552 .36 521,548.69 546,124.06 24,57537 

24 Apr 01 Acq Prem Amort 508,746460 522,101.05 17.90 35 .71 552.36 521,548.69 0.00 546,124.06 000 24,57537 
522,101.05 1790 3571 552.36 521,648.69 546,124.06 24,57537 

31 Mar 04 495,070100 508,065.69 17 .53 52 .28 -555.04 507,510.65 0.00 531,477.56 0.00 23,96691 
508,065.69 17 .53 52 .28 -555.04 507,510.65 531,477.56 23,96691 

24 Apr 01 Acq Prem Amort 495,070100 508,065.69 17 .53 52 .28 555.04 507,510.65 0.00 531,477.56 0.00 23.966.91 
508,06569 1753 5228 55504 507,51065 531,47756 23,966 .91 

30 Apr 04 ---797=0 497,851.19 17 .24 6847 -561 .12 497,29007 0.00 520,118.05 000 22.82 
497,851.19 17 .24 6847 -561 .12 497,29007 520,11805 22,82798 

24 Apr 01 Acq Prem Amort 485,116.870 497,851 .19 17.24 68.47 561 .12 497,290.07 0.00 520,118.05 0.00 22,82798 
497,851 19 17.24 68.47 561 .12 497,29007 520,11805 22,827.98 

28 May 04 462.a14 .51U 474,96339 1663 81 95 -551 95 474,411 .44 000 4§5,484 59 0.00 21 .073 .15 
474,963.39 1663 8195 -551 .95 474,411 .44 495,484.59 21 .073.15 

24 Apr 01 Acq Prem Amort 462,814510 474,963.39 16.63 81 95 551.95 474,411.44 0.00 495,484.59 000 21,073 .15 
474,96339 1663 8195 551.95 474,411 .44 495,48459 21,073.15 

30 Jun 04 461,943.180 474,069.19 1662 98.42 -567 .53 473,501.66 000 496,173.17 0.00 22,671 .5 
474,069.19 1662 98.42 -567.53 473,501.66 496,173.17 22,671 .51 

24 Apr 01 Acq Prem Amort 461,943180 474,069.19 16 .62 9842 56753 473,50166 0.00 496,17317 0.00 22,671 .51 
474,069.19 1662 9842 56753 473,501.66 496,17317 22,671 .51 

30 Jul 04 420,985360 432,036.23 1527 104.96 -532 .48 431,503.75 0.00 451,325.78 0.00 19,822.03 
432,03623 15.27 10496 -532 .48 431,503.75 451,325.78 19,822 .03 

24 Apr 01 Acq Prem Amort 420,985360 432,03623 1527 104.96 532.48 431,503.75 000 451,325.78 0.00 19,822.03 
432,03623 1527 10496 53248 431,50375 451,32578 19,82203 

31 Aug 04 412,221 .900 423,042.73 1504 117.82 -53644 422,506.29 000 443,340.53 0.00 20,83424 
423,042.73 1504 117.82 -536 .44 422.50629 443,34053 20,834 .24 



24 Oct 03 Acq Prem Amort 2,226,054.390 2,467,442.18 5,568.49 16,65432 27,854 .98 2,439,587.20 0.00 2,466,757.65 0.00 27,170.45 
2,467,442 18 5,568.49 16,654 .32 27,854 .98 2,439,587.20 2,466,757.65 27,170 .45 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

71 -777T 77 . 
-_ - 

1 11 , I 
*'M4 Stiitenien "Acco u nt 

"FORUM '-TATTERSALL-SL Account Nre *FREEPOM 
I JAN 04- 31, DEC 04 

Page 41 of 453 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortlzation/Accretion Unrealized 
Asset 113 Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Galn/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
24 Apr 01 Acq Prem Amort 412,221 900 423,04273 1504 11782 536.44 422,50629 0.00 443,340.53 0.00 20,834 .24 

423,04273 1504 117.82 53644 422,50629 443,340.53 20,83424 
30 Sep 04 406,828.n7- 417,507.27 14 .94 131 .22 -544 .36 416,962.91 0.00 436,704.67 0.00 19,741 .76 

417,50727 14.94 13122 -544 .36 416,962.91 436,704.67 19,741 .76 

24 Apr 01 Acq Prem Amort 406,828030 417,50727 14.94 13122 54436 416,96291 0.00 436,704.67 0.00 19,741 .76 
417,50727 1494 131 22 544.36 416,96291 436,70467 19,741 .76 

29 Oct 04 398,488 87- Z08,949 15 14.72 14325 -547 .92 408,401 .23 000 428,122.43 0.00 19,721 .20 
408,94915 14.72 

1 
4325 -547 .92 408,401 .23 428,122.43 19,721 .20 

24 Apr 01 Acq Prem Amort 398,488810 408,949.15 14 .72 14325 647.92 408,401.23 000 428,122.43 0.00 19,721 .20 
408,94915 1472 14325 547.92 408,401.23 428,12243 19,721 .20 

30 Nov 04 380,795.350 390,791.24 1415 151.04 -537 .74 390,253.50 0.00 408,792.95 0.00 18,539 .45 
390.791 .24 14 .15 15104 -537.74 390,25350 408,792.95 18,539.45 

24 Apr 01 Acq Prem Amort 380,795.350 390,79124 14 .15 151.04 537.74 390,253.50 0.00 408,792.95 0.00 18,539 .45 
390,79124 14 .15 15104 53774 390,25350 408,792.95 18,539.45 

31 Dec 04 355,032790 364,352.41 13 .27 15409 __=_ 363,837.78 0.00 380,993.14 0.00 17,155 .36 
364,352.41 13.27 154.09 -51463 363,837.78 380,993.14 17,155.36 

24 Apr 01 Acq Prom Amort 355,032.790 364,352.41 13.27 154.09 51463 363,837.78 0.00 380.993 .14 0.00 17,155 .36 
364,352.41 1327 154.09 51463 363,837.78 380,993.14 17,155 .36 

c;U61P. 31377F-T33 FNMA POOL # 375070 7.055 04-01-2007 E31:0 Issue Date, I Apr 97 Rate . 7.055% Yield to Maturity. 0% Maturity Date : I Apr 07 

30 Jan 04 2,231,492 690 2,473,470.19 5,547.93 5,547.93 .16,77595 2,456,694.24 0.00 2,464.996 .09 0.00 8,301.85 
2,473.470 19 5,547.93 5,54793 .16,775.95 2,456,694.24 2,464,996.09 8,301 .85 

24 Oct 03 Acq Prem Amort 2,231,492 690 2,473,470 19 5,547.93 5,547.93 16,77595 2,456,694.24 0.00 2,464,996.09 0.00 8,301 .85 
2,473,470.19 5,54793 5,547.93 16,77595 2,456,694.24 2,464,996 09 8,301.85 

27 Feb 04 2,228,782.710 2,470,466 35 5,558.23 11,09942 -22,313.81 2,448,152 54 000 2,466,660.69 0.00 18,508 .15 
2,470,466.35 5,55823 11,099.42 .22,31381 2,448,152.54 2,466,660.69 18,508 .15 

24 Oct 03 Acq Prem Amort 2,228,782.710 2,470,466.35 5,558.23 11,099 .42 22,31381 2,448,152.54 0.00 2,466.660 .69 0.00 18,50815 
2,470,466 35 5,55823 11,09942 22,31381 2,448,152.54 2,466,660 69 18,508.15 

31 Mar 04 2,226,054 390 2,467,442.18 5,56849 16,654 .32 -27,854.98 2,439.587 .20 000 2,466,757.65 000 27,170 .45 
2,467,442.18 5,568.49 16,654 .32 -27,85498 2,439,587 20 2,466,757.65 27,170.45 



Fixed Income 
30 Apr 04 2,223,307 570 2,464,397 5u 5,578.73 22,212 .50 .33,399.34 2,430,998 16 000 2,414,534 25 0.00 .16,4639 

2,464,397 50 5,57873 22,21250 -33,399.34 2,430,998.16 2,414,534.25 -16,463.91 

24 Oct 03 Acq Prom Amort 2,223,307.570 2,464,397.50 5,57873 22,21250 33,399 .34 2,430.998 .16 0.00 2,414,534 25 0.00 16,46391 
2,464,397 50 5,57873, 22,21250 33,39934 2,430,998 16 2,414,534 25 - 16,46391 

2.220,542 150 2,461,332 __'n 0.00 -29,196.18 28 May 04 20 , 88 .92 27,773 .79 -38,946.72 2,422,385.48 ooo 2,393,189.30 
2,461,332 20 5,58892 27,773 .79 -38,946.72 2,422.385 .48 2,393,189.30 -29,196.18 

24 Oct 03 Acq Prom Amort 2,220,542.150 2,461,332 20 5,588.92 27,77379 38,946 .72 2,422,385.48 0.00 2,393,189.30 0.00 29,196 .18 
2,461,332 20 5,58892 27,77379 38,94672 2,422,385 48 2,393,189 30 29,196 .18 

30 Jun 04 2,217,758 010 2,458,246 15 5,59908 33,33805 777M7 2,413.749 .18 0.00 2,379,543 46 0.00 -34.205 .72 
2,458,246.15 5,599.08 33,338 .05 -44,49697 2,413,749.18 2,379.543 46 -34,205.72 

24 Oct 03 Acq Prom Amort 2,217,758 010 2,458,246 15 5,599.08 33,338 .05 44,49697 2,413,749.18 0.00 2,379,543 46 0.00 34,205 .72 
2,458,246.15 5,599.08 33,338 .05 44,49697 2,413,749 18 2,379,543 46 34,20572 

18 30 Jul 04 2,214,954.980 2,455,139.17 5,60920 38,905 .11 -07OM3 2,405,089.24 0.00 2,375,229A2 0.00 -29 
2,455,139 17 5,609.20 38,90511 -50,049.93 2,405,089.24 2,375,229.12 -29,860.12 

24 Oct 03 Acq Prom Amort 2,214,954 980 2,455,139 17 5,60920 38,90511 50,04993 2,405,089.24 0.00 2,375,229.12 0.00 29,860.12 
2,455,139 17 5,609.20 38,90511 50,049 .93 2,405,089.24 2,375,229.12 29,860 .12 

CUSIP, 31377FEK8 FNMA POOL #375538 6 7% DUE 11-01-2007 HEU issue Date . - I Nov 97 Rate : 6.7% Yield to Maturity: 0% Maturity Date. 1 Nov 07 

30 Jan 04 790,878.730 822,72979 284.90 - 28490 -17,328.75 805,401 .04 0.00 875,320.85 0.00 69,919 .81 
822,729.79 284.90 284.90 -17,328.75 805,401 .04 875,320.85 69,919.81 

6 Jan 98 Acq Prom Amort 790,878.730 822,729.79 284.90 28490 17,32875 805,401 .04 0.00 875,320.85 0.00 69,919 .81 
822,72979 28490 28490 17,32875 805,401 .04 875,32085 69,91981 

27 Feb 04 t89.878 400 821,689.17 28602 57056 .17,592.85 804.096 .32 0.00 876,875.61 0.00 72,77 
821,689.17 286.02 57056 -17,59285 804,096.32 876,875.61 72,779.29 

6 Jan 98 Acq Prom Amort 789,878400 821,689.17 28602 570.56 17,592.85 804,096.32 0.00 876,875.61 0.00 72,779 .29 
821,68917 286.02 57056 17,59285 804,09632 876,875.61 72,77929 

31 Mar 04 788,871.810 820.642.04 287.09 856.92 -17,857.52 802,784.52 000 878,921.53 0.00 76,137 .01 
820,64204 28709 856.92 -17,857.52 802,784.52 878,921.53 76,137.01 

85692 17,857.52 802,784.52 0.00 878,921 .53 0.00 76,137 .01 
85692 17,85752 802,784.52 878,921.53 76,137.01 

Generated by Northem Trust from periodic data on 2 Feb 05 

6 Jan 98 Acq Prom Amort 788,871 810 820,64204 287.09 
820,64204 287.09 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Galn/Loss 
Actrvity Date Security Description Bass Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 
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6 Jan 98 Acq Prem Amort 781,647360 813,126.64 29485 2,881.54 19,726 .46 793,400.18 000 841,232.34 0.00 47,832.16 
813,12664 29485 2,881.54 19,726.46 793,40018 841,232 34 47,832 .16 

30 Nov 04 713U,bdU JJU 812,02600 29594 3,173.58 -19,995.70 792,03030 0.00 830,437.77 0.00- 38,407 .47 
812,026.00 295.94 3,17358 -19,995.70 792,030.30 830.437 .77 38,407 .47 

6 Jan 98 Acq Prem Amort 780,589.330 812,026.00 29594 3,173.58 19,995.70 792,030.30 0.00 830,437.77 0.00 38,407 .47 
812,02600 29594 3,173.58 19,995 .70 792,03030 830,437.77 38,407 .47 

Northern Trust Generated by Northam Trust from periodic data on 2 Fab 05 
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Calculation Method. 010-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort raxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activii7-pate Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 

-18,122.78 30 Apr 04 t87,858 930 9,588.37 281119 801,465.59 000 856,741 .44 0.00 55,275.85 
819,588.37 28819 1.144.01 .18,122.78 801,465.59 856,741 .44 55 .275 .85 

6 Jan 98 Acq Prern Amort 767,858.930 619,58837 288.19 1,144.01 18,122 .78 801,46559 0.00 856,741 .44 000 55,275.85 
819,58837 28819 1,14401 18,12278 801,46559 856,741 .44 55,27585 

28 May 04 786,839730 818,528 
*1 
2 28930 11431 83 .18,388.64 800,13948 0.00 847,536.55 0.00 T77TM 

818,52812 289.30 
1 
431 .83 -18,388.64 800,139 

. 
48 847,536.55 47,397 .07 

6 Jan 98 Acq Prem Amort 786,839.730 818,52812 289.30 1,431 .83 18,38864 800,139.48 0.00 847,536.55 000 47,397 .07 
818,52812 28930 1,43183 18,38864 800,13948 847,536.55 47,397 .07 

30 Jun 04 99,77= -817,461-24 290.39 1,720.35 -18,65506 796,806.18 000 844,333.73 0.00 45,5 
817,46124 290.39 1,720.35 -18,655.06 798,806.18 844,333.73 45,527.55 

6 Jan 98 Acq Prem Amort 785,814150 817,461 .24 290.39 1,72035 18,655 .06 798,806.18 0.00 844,333.73 0.00 45,527.55 
817,46124 29039 1,72035 18,65506 798,806.18 844,33373 45,52755 

30 Jul 04 784,782.1 7U 816,38770 291.51 2,00960 .18,922.07 797,465.63 0.00 844,37068 0.00 46,905.05 
816,387.70 291.51 2,009.60 -18,922.07 797,46563 844,370.68 46,905 .05 

6 Jan 98 Acq Prem Amort 784,782170 816,38770 291.51 2,009.60 18,92207 797,46563 0.00 844,370.68 000 46,90505 
816,387.70 29151 2,00960 18,92207 797,46563 844,37068 46,90505 

31 Aug 04 /W.14J NU U15,307.44 29261 2,299.55 -19,189.64 796,117.80 000 847,783.43 000 51 .66563 
815,307.44 292.61 2,299.55 .19,189.64 796,117.80 847,783.43 51,66563 

6 Jan 98 Acq Prem Amorl 783,743.730 815,307.44 29261 2,29955 19,189 .64 796,117.80 0.00 847,783.43 0.00 51,665 .63 
815,30744 292.61 2,29955 19,18964 796,11780 847,78343 51,665 .63 

30 Sep 04 7977M10 814,22044 293.69 2,590.17 -19.457.7 .5 794,7e2.69 0.00 842,442.21 0.00 4777M 
814,22044 293.69 2,590.17 .19,457.75 794,76269 842,442.21 47.679 .52 

6 Jan 98 Acq Prem Amort 782,698810 814,220.44 29369 2,590.17 19,457 .75 794,762.69 0.00 842,44221 000 47,679.52 
814,22044 29369 2,59017 19,457 .75 794,762.69 842,44221 47,67952 

29 Oct 04 7MIM60 81 3,126 64 294.85 2,881.54 .19,72646 793,400.18 0.00 841,232.34 0.00 47,8 
813,12664 294.85 2,881.54 .19,72646 793,400.18 841,232.34 47,832 .16 



Fixed Income 
WSip. 31377MBNO FNMA POOL #380845 5 63% DUE 11 -01-2005 REU issue Date . I Nov 98 Rate : 5 63% Yield to Maturity: 0% Maturity Date. 1 Nov 05 

Estimated Maturity Date . 22 Nov 05 

30 Jan 04 1,716,084.750 1,806,447.32 2,287.97 2,287.97 .40,066.09 1,766,381 23 0.00 1,785,294.45 000 18,91322 
1,806,447 32 2,287.97 2,287.97 -40,066.09 1,766,381 .23 1,785,294.45 18,913 .22 

25 Jul 02 Acq Prem Amort 1,716,084.750 1,806,447 32 2,28797 2,28797 40,066 .09 1,766,381 23 0.00 1,785,294.45 0.00 18,913 .22 
1,806,447 32 2,28797 2,28797 40,06609 1,766,381 .23 1,785,294 45 18,91322 

27 Feb 04 1,71-3,568 660 1,803,798 74 2,292.07- 4,576.69 -42,299.42 1,761,499.32 000 1,781,922.91 0.00 20,423.n 

1,803,798 74 2,292.07 4,57669 -42,299.42 1,761,499.32 1,781,922.91 20,423 .59 

25 Jul 02 Acq Prem Amort 1,713,568.660 1,803,798 74 2,292.07 4,57669 42,29942 1,761,499 32 0.00 1,781,922.91 000 20,423.59 

1,803,798 74 2,29207 4,57669 42,29942 1,761,499.32 1,781,922.91 20,42359 

31 Mar 04 1,711,040 040 1,801,136 97 2,296.13 6,866.07 -TT,= 1,756,603 84 000 1,776.179 .33 000 19,575.49 

1,801,136 97 2,29613 6,86607 -44,53313 1,756,603.84 1.776,179 .33 19,575 .49 

25 Jul 02 Acq Prem Amort 1,711,040.040 1,801,136 97 2,296.13 6,86607 44,53313 1,756,603 84 000 1.776,179 33 0.00 19,57549 
1,801,136 97 2,296.13 6,86607 44,53313 1,756,603 84 1,776,179 33 19,57549 

30 Apr 04 1,708,498.810 1,798,461 93 2,30021 9,15608 -46,76720 1,751,694.73 000 1.761,684 .38 0.00 9,989 
1,798,461.93 2,300.21 9,15608 -46,767.20 1,751,694.73 1,761,684.38 9,989.65 

25 Jul 02 Acq Prem Amort 1,708,498 810 1,798,461.93 2,300.21 9,156.08 46,767.20 1,751,694.73 000 1,761,684.38 000 9,989.65 

1,798,461 93 2,30021 9,156.08 46,76720 1,751,694.73 1,761,684 38 9,98965 
28 May 04 1,705,944 920 1,795,773 56 1,68390 1 6.= .48,381.19 1,747,392.37 000 1,751,851 .90 0.00 4,459.53 

1,795,773 56 1,68390 10,82629 -48,381.19 1,747.392 .37 1.751,851 .90 4,45953 

25 Jul 02 Acq Prem Amort 1,705,944 920 1,795,773.56 1,68390 10,82629 48,381 .19 1,747,392.37 0.00 1,751,851 .90 0.00 4,459.53 

1,795,773.56 1 .68390 10,826 .29 48,381 .19 1,747,392 37 1,751,851 90 4,45953 

30 Jun 04 1,703,378 300 1,793,071 79 2,233.60 13,04365 -50,542.00 1,742,529.79 0.00 1,741,891 .68 0.00 -638 .Ti 
1,793,071.79 2,23360 13,043 .60 -50,54200 1,742,529.79 1.741,891 .68 -638.11 

25 Jul 02 Acq Prem Amort 1,703,378 300 1,793,071.79 2,23360 13,04360 50,54200 1,742,529.79 000 1,741,891 .68 000 - 638.11 
1,793,07179 2,23360 13,04360 50,54200 1,742,529 79 1,741,891 .68 638.11 

30 Jul 04 1,700,798.900 1,790,356 57 2,23365 1 g,= -52,699.12 1,737,657.45 0.00 1,735,410.16- 000 -2,247.n 
1,790,356 57 2,233.65 15,25750 -52,69912 1,737,657.45 1.735,410 .16 -2,247.29 

25 Jul 02 Acq Prem Amort 1,700,798 900 1,790,356 57 2,23365 15,257 .50 52,699 .12 1,737,657 45 0.00 1,735,410.16 0.00 2,247.29 
1,790,356 57 2,233.65 15,257 .50 52,699.12 1,737,657 45 1,735,410.16 2,24729 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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25 Jul 02 Acq Prom Amort 1,688.862 410 1,777,791 54 2,28708 24,11208 61,290.93 1,716,500.61 000 1,703,572 40 0.00 12,92821 
1,777,791 .54 2,287.08 24,11208 61,290.93 1,716,500.61 1,703,572.40 12,92821 

31 Aug 04 Acq Prom Amorl 256,631 570 261,68401 - 33959 - 94785 - 947.85 260.73616 000 258,86683 0.00 1,86933 
261,684,01 339,59 94785 94785 260,736.16 258,866.83 1,86933 

15 Sep 04 Acq Prom Amort 224.552.620 228,62264 28224 657.09 65709 227,965.55 0.00 226,50847 000 1,457.08 
228,62264 28224 65709 65709 227,96555 226,508.47 1,45708 

31 Dec 04 2.1in'6= 2,264,524 69 2,851 .28 M19 83 -65,62395 2,198,900.74 0.00 2,181,580 08 0.00 1 7,=. 6 
2,264,524 69 2,851 28 28,51983 .65,623.95 2,198.900.74 2,181,580.08 -17,320.66 

25 Jul 02 Acq Prom Amort 1,685,467 660 1,774,218 04 2,23277 26,296.38 63,400.50 1,710,817.54 0.00 1,697,080.53 0.00 13,737,01 
1,774,218.04 2,232.77 26,296.38 63,40050 1,710,817 54 1,697,080 53 13,737.01 

31 Aug 04 Acq Prom Amort 256,631.570 261,68401 - 33766 1,28551 1,285.51 260,398.50 000 258,399.76 0.00 1,998.74 
261,684.01 - 33766 1 .285 .51 1 .285 .51 260,398.50 258,399.76 1,998.74 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
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Activity Dale Security Dascnption Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Cc 'ca I Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
31 Aug 04 1,69n06 640 1,787,627 81 2,184.10 17,41835 -54,802.90 1,732,824 91 000 1,729.708 37 0.00 -3,116.54 

1,787,627.81 2,184.10 17 .418 .35 -54,802.90 1,732,824.91 1,729,708 37 .3,116 .54 

25 Jul 02 Acq Prom Amort 1,698,206 640 1,787,627 81 2,184.10 17,41835 54,802 .90 1,732,824 91 000 1,729,708 37 000 - 3,116.54 
1,787,627 81 2,184.10 17,41835 54,80290 1,732,824 91 1,729,708 37 3,11654 

30 Sep 04 2,176,785 640 2,275,192 09 2,647.55 20,039 .18 -57,366.38 2,217,825.71 000 2,209,393 89 0.00 -8,431 .82 
2,275.192.09 2,647.55 20,039,18 -57,36638 2,217,825.71 2,209,393.89 -8,431 .82 

25 Jul 02 Acq Prom Amort 1,695,601 .450 1,784,885.44 2,283.24 19,67487 57,00207 1,727,883.37 0.00 1,721,001.56 0.00 - 6,881 .81 
1,784,885 44 2,28324 19,67487 57,002.07 1,727,883.37 1,721,001.56 6,88181 

31 Aug 04 Acq Prom Amort 256,631 .570 261,684.01 - 270.45 - 270.45 - 270.45 261,413.56 0.00 260,475.91 0.00 - 937.65 
261,68401 - 27045 270.45 27045 261,413.56 260,475.91 - 937.65 

15 Sep 04 Acq Prom Amort 224,552620 228,622.64 - 93 .86 9386 93.86 228,S28.78 000 227,916.42 0.00 - 612.36 
228,622.64 - 9386 9386 9386 228,52878 227.91642 - 61236 

29 Oct 04 2,1 N,424 490 2,271,653 95 2,851 58 --M51.76 -60,104.97 =., 48 98 060 2,200,505 36 0.00 -11,043.62 
2,271,653 95 2,851 58 - 22,851 .76 -60,104.97 2,211,548 98 2,200,505 36 -11,043.62 

25 Jul 02 Acq Prom Amorl 1,692,240,300 1,781,347.30 2,232.78 21,86865 59,121 86 1,722,225.44 0.00 1,713,325.61 0.00 8,899.83 
1,781,347 30 2,232.78 21,86865 59,121 .86 1,722,225.44 1,713,325 61 8,89983 

31 Aug 04 Acq Prom Amort 256,631.570 261,684.01 - 337.81 - 608.26 - 60826 261,075.75 0.00 259,829.20 000 1,24655 
261,68401 337.81 60826 608.26 261,07575 259,829.20 1,24655 

15 Sep 04 Acq Prom Amort 224,552.620 228,622.64 280.99 374.85 37485 228,247.79 0.00 227,350.55 000 - 897.24 
228,62264 28099 37485 37485 228,247.79 227,35055 - 89724 

30 Nov 04 2,170,046 600 2,268,098 19 2,90891 25,71702 -62,895.87 2,205,202.32 000 2,188,947.71 0.00 -16,25461 
2,268,098 19 2,90891 25,71702 -62,89587 2,205,202.32 2,188,947.71 -16,25461 



GUSIP 31377MPA3 FNMA POOL #381217 5.95% DUE 01-01-2009 REG Issue Uate . I Dec 98 Rate. 5.95% Yield to Maturity . 0% Maturity Date : I Jan 09 

30 Jan 04 788,117220 861,88006 90243 902.43 -14,23315 847,64691 000 861,735.25 0.00 14,088 .34 
861,88006 90243 902.43 -14,233.15 847,646.91 861,735.25 14,088 .34 

19 Sep 02 Acq Prom Amort 788,117220 861,88006 90243 902.43 14,233.15 847,64691 0.00 861,735.25 0.00 14,088 .34 
861,88006 90243 902.43 14,23315 847,64691 861,735.25 14,08834 

27 Feb 04 t87,097 2 0 860,764.58 904.44 1,805.70 .15,119.17 845,6-45.41 000 866,94035 0.00 21,294 .74 
860,764.58 90444 1,805.70 -15,11917 845,645.41 866,940.35 21,294 .94 

19 Sep 02 Acq Prom Amort 787,097210 860,76458 904.44 1,80570 15,11917 845,645.41 0.00 866,940.35 0.00 21,29494 
860,76458 90444 1,80570 15,11917 845,64541 866,94035 21,29494 

31 Mar 04 786,071 500 859,64287 90647 2,709.82 -16,00594 '94 6=3 9 3 0.00 871,053.69 0.00 27,41 
859,64287 906.47 2,70982 -16,005.94 843,636.93 871,053.69 27.416 .76 

19 Sep 02 Acq Prom Amort 786,071 .500 859,64287 90647 2,709.82 16,00594 843,636.93 000 871,053.69 000 27,416 .76 

859,64287 90647 2,70982 16,005.94 843,63693 871,053.69 27,416 .76 
30 Apr 04 185,040 060 858,51489 908.49 3,614.75 -16,893.43 841,621.46 0.00 843.666 .85 0.00 2,045.39 

858,514.89 908.49 3,614.75 .16,893.43 841,621.46 843.66685 2,045.39 

19 Sep 02 Acq Prom Amort 785,040.060 858,514.89 90849 3,614.75 16,893.43 841,62146 0.00 843,666.85 0.00 2,045.39 
858,51489 90849 3,614.75 16,89343 841,62146 843,666.85 2,045.39 

28 May 04 896,003.270 976,853.64 1,01883 4,628.80 -17,88994 958,963.60 000 954,333.08 0.00 -4,630 
976,853.54 1,018.83 4,628.80 -17,889.94 958,963.60 954,333.08 -4,630 .52 

19 Sep 02 Acq Prom Amort 784,002860 857,38061 - 91050 4,520.47 17.781 .61 839,59900 0.00 835.041 .45 0.00 4,557.55 
857,380.61 910.50 4,52047 17,78161 839,599.00 835,041 .45 4.557.55 

28 Apr 04 Acq Prom Amort 112,000410 119,47293 10833 - 10833 108.33 119,364.60 0.00 119,291 .64 0.00 - 72 .96 
119,47293 10833 - 10833 108.33 119,36460 119,291 .64 - 7296 

30 Jun 04 894,811290 975,550.00 1,033.03 T99M -18,89594 956.6,54.06 000 951,766.03 0.00 -4,868.03 
975,550.00 1,033.03 5,654.96 -18,895.94 956,654.06 951,766.03 -4,888 .03 

19 Sep 02 Acq Prom Amort 782,810880 856,07707 - 912.33 5,425.93 18,66691 837,410.16 0.00 832,636.79 0.00 4,773.37 
856,077.07 91233 5,42593 18,666.91 837,41016 832,636.79 4,77337 

28 Apr 04 Acq Prom Amort 112,000.410 119,472.93 120.70 - 229.03 - 229.03 119,24390 000 119,12924 0.00 - 11466 
119,472.93 120.70 - 229.03 - 22903 119,243.90 119.129 .24 - 114.66 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base -Base Bass Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
15 Sep 04 Acq Prom Amort 224,552.620 228,62264 28085 937.94 937.94 227,684.70 0.00 226,099.79 0.00 - 1,584.91 

228,622.64 28085 937.94 937.94 227,684.70 226,099.79 - 1,584.91 



Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prern Amort Taxable-Per IRS Code 

AmortizationlAccretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value GainfLoss 
Activity Date Security Description Base Base Base Base Base Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Co c7a Locaf Local Local Gain/Loss Local Market 

Assets Held 

Fixed Income 

30 Jul 04 893,6 12 650 974,239.17 1,035.30 6,681 .95 .19,902.66 954,33651 0.00 953.74385 0.00 -592.66 
974,239.17 1,035.30 6,681 .95 -19,902.66 954,336.51 953.743.85 -592.66 

19 Sep 02 Acq Prom Amort 781,612.240 854,76624 - 914.17 6,331 .79 19,552 .50 835,213.74 000 834,206.93 0.00 1,006.81 
854,76624 914.17 6,331 .79 19 .552 .50 835,213.74 834,206.93 1,006.81 

28 Apr 04 Acq Prom Amort 112.000.410 119,472.93 121 .13 - 35016 - 350.16 119,122.77 0.00 119,536.92 0.00 414.15 
119,47293 121 .13 - 350.16 - 35016 119,122.77 119,536.92 414.15 

31 Aug 04 892,407.320 972,921 .03 1,037.56 7,709.75 -20,910.07 952,010.96 0.00 959.810.85 0.00 7.799 .8 
972,921 .03 1,03756 7,709.75 -20,910.07 952,010.96 959,810.85 7.799.89 

19 Sep 02 Acq Prom Amort 780,406910 853,448.10 - 915.98 7,238.01 20,43833 833,009.77 000 839,351.04 000 6,341 .27 
853,448.10 91598 7,238.01 20,438.33 833,009.77 839,351.04 6,341.27 

28 Apr 04 Acq Prom Amort 112,000410 119,47293 121.58 - 471.74 - 471.74 119,001 .19 0.00 120,459.80 0.00 1.458 .61 
119.47293 12158 - 47174 - 47174 119,001 .19 120,45980 1,458.61 

30 Sep 04 891 .195250 971,59552 TM. 2 _-=8.3!_-- -71,918.19' 949,677.37 000 954,978.09 000 5,300.72 
971,595.52 1.03982 8,73833 -21,918.15 949,677.37 954,978.09 5,300.72 

19 Sep 02 Acq Prom Amort 779,194.840 852,12259 - 91781 8,144.58 21,324.40 830,798.19 0.00 834,961 .82 0.00 4,163.63 
852,12259 917.81 8,14458 21,324.40 830,798.19 834,961 .82 4,163.63 

28 Apr 04 Acq Prom Amort 112,000410 119.47293 122.01 - 593.75 - 59375 118,879.18 0.00 120,01628 0.00 1,137.10 
119,47293 12201 - 593.75 - 593.75 118,879.18 120,016.28 1,137.10 

29 Oct 04 889,976420 97Wf%T-- 1,042.08 9,767.67 -22,92687 -947,359.75 954,161 .52 0.00 6,825.77 
970,26262 1,042.08 9,767.67 -22.926.87 947.335.75 954,161 .52 6,825.77 

19 Sep 02 Acq Prom Amort 777,976010 850,78969 - 919.61 9.0S1 .45 22,210 .65 828,579.04 000 834,083.64 000 5,50460 
850,789.69 91961 9,051 .45 22,21065 828,579.04 834,083.64 5,504.60 

28 Apr 04 Acq Prom Amort 112,000.410 119,47293 122.47 - 71622 - 716.22 118,756.71 000 120,077.88 0.00 1,321.17 

_T8-8.79-0790 
119,47293 12247 - 71622 - 71622 118,75671 120,07788 1,321.17 

30 Nov 04 968,922.28 1,044.33 10,797 .74 -23,93621 944,98607 =0 939,871 .74 0.00 -5 .11 
968,922.28 1,044.33 10,797.74 -23,936.21 944,98607 939,871 .74 -5,114.33 

19 Sep 02 Acq Prom Amort 776,750380 849,44935 - 921.42 9,958.61 23,09708 826,352.27 0.00 821,429.06 000 4,923.21 
849,449.35 921.42 9,9S861 23,097.08 826,352.27 821,429.06 4,923.21 

28 Apr 04 Acq Prom Amort 112,000.410 119,472.93 12291 839.13 - 839.13 118,63380 0.00 116,442.67 0.00 - 191.13 
119,47293 12291 839.13 - 83913 118,63380 118,442.67 - 191.13 

31 Dec 04 887.518 310 967,57445 1,046.57 11,82851 -24,946.13 942,628 .32 0.00 W,683 55 000 -944.77 
967,57445 1,046.57 11,82851 -24,946.13 942,628.32 941,683.55 -944 .77 

19 Sep 02 Acq Prom Amort 775,517.900 848,101.52 - 92322 10,866.03 23,983 .65 824,117.87 0.00 822,847.76 0.00 1,270.11 
848.101 .52 - 923.22 10,866.03 23,98365 824,117.87 822,847.76 1,270.11 
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5 Doc 03 Acq Prern Amort 2,189,982.230 2,369,287 02 2,659.37 15,821 62 17,56055 2,351,726 47 000 2,322,344.76 0.00 29,381 .71 
2,369,287 02 2,659.37 15,821 62 17,56055 2,351,726 47 2,322,344.76 29,381 .71 

30 Jul 04 2,161,W 24U z.366,159 .33 2,66489 -18,46562 -20.202.26 2,345,957.07 0.00 2,328,005.53 0.00 -17,951.54 
2,366,159.33 2,664.89 18,465 .62 -20,202.26 2,345,957.07 2,328,005.53 -17,951.54 

5 Dec 03 Acq Prern Amort 2,187,091 240 2,366,159.33 2,66489 18,46562 20,202 .26 2,345,957.07 0.00 2,328,005 53 000 17,951 .54 
2,366,159.33 2,66489 18,465 .62 20,202 .26 2,345,957.07 2,328,005.53 17,951 .54 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Por IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset I D Original Cost Period Year-to-date Cumulative Ad;usted Cost Premium Market Value Gain/Loss 
Activii7_Date Security Description Base Base Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Co-c 3-1 Local Local Local Gain/Loss Local Market, 

Assets Held 
Fixed Income 
28 Apr 04 Acq Prem Amort 112,000410 119,472.93 12335 962.48 962.48 118,510.45 0.00 118,835.80 0.00 325.35 

119,472.93 12335 962.48 962.48 118,51045 118,83580 325.35 

GUSIP' 31377MVZ1 FNMA POOL #381432 5 85% 02-01-2009 BEQ Issue Date . 1 Feb 99 Rate: 5.85% Yield to Maturity. 0% Maturity Date . I Feb 09 

30 Jan 04 2,204,196 340 2,384,664 92 2,631 .51 2,631 51 -4,381 72 2,380,283 20 0.00 2,401,295 58 0.00 21,012.38 
2,384,664.92 2,631 51 2.631 .51 -4,381 .72 2,380,283.20 2,401,295.58 21,012 .38 

5 Dec 03 Acq Prem Amort 2,204,196 340 2,384,664 92 2,631.51 2,631 51 4,381.72 2,380,283 20 0.00 2,401,295.58 000 21,01238 
2,384,664.92 2,631 51 2,63151 4,38172 2,380,283 20 2,401,295 58 21,012 .38 

27 Feb 04 2,201,385 340 2,381,623.77 2,637.1 
1 

5,265.26 .7,013 .24 2,374,610.53 000 2,416,746.87 0.00 42,136 .34 
2,381,623 77 2,637.11 5,26526 -7,01324 2,374,610 53 2,416,746.87 42,136 .34 

5 Dec 03 Acq Prem Amort 2,201,385.340 2,381,623 77 2,637.11 5,26526 7,013.24 2,374,610.53 0.00 2,416,746.87 0.00 42,13634 
2,381,623 77 2,63711 5,265.26 7,01324 2,374,610 53 2,416,746 87 42,13634 

31 Mar 04 2.198,9M0 2,378,565 47 2,642.70 .-7,901 .20 -9,64693 2,368,918.54 0.00 2,428,725.58 0.00 59 .6 
2,378,565.47 2,642.70 7,901 .20 -9,646.93 2,368,918.54 2,428,725 58 59,807 .04 

5 Dec 03 Acq Prem Amort 2,198,558 490 2,378,565.47 2,64270 7,901 .20 9,646.93 2,368,918.64 0.00 2,428,725.58 0.00 59,807.04 
2,378,565 47 2,642.70 7,901 .20 9,64693 2,368,918 54 2,428,725 58 59,80704 

30 Apr 04 2,1 0,=0 2,375,489.99 2,64826 10,539 .24 .12,282.72 2.363,207 .27 0.00 2,351,348.09 0.00 .11,859.18 
2,375,489 99 2,64826 10,539 .24 .12,282.72 2,363,207.27 2,351,348.09 -11.859.18 

5 Doc 03 Acq Prem Amort 2,195,715 760 2,375,489.99 2,64826 10,53924 12,282 .72 2,363,207.27 0.00 2,351,348.09 0.00 11,859 .18 
2,375,489 99 2,64826 10,53924 12,28272 2,363,207.27 2,351,348 09 11,85918 

28 May 04 2,1 W, 95M0 2,372,397.21 2,65401 13,17953 --.14,920.74 2,357,476.47 0.00 2,327,937.03 0.00 _M3974 
2,372,397.21 2,654.01 13,179.53 -14,920.74 2,357,476 47 2,327,937.03 -29,539.44 

5 Dec 03 Acq Prem Amort 2,192,857,040 2,372,397 21 2,65401 13,179.53 14,920 .74 2,357.476.47 0.00 2,327,937.03 0.00 - 29,539.44 
2,372,397 21 2,65401 13,179 53--. 14,920 74 2,357,476 47 2,327,937.03 29,539 44 

30 Jun 04 2,189778-2-250 2,369,287 02 2,659.37 15,82162 -17,56055- 2,351,726 47 -0.00 2,322,344.76 0.00 -29,381 .71 
2,369,287 02 2,659.37 15,821 .62 -17,560.55 2,351,726.47 2,322,344.76 -29,381 .71 



10 Aug 04 Acq Prem Amort 1,586,683.450 1,729,484 97 754.11 754.11 75411 1,728.730 .86 000 1,751,1S9.06 0.00 22,428.20 
1,729,484 97 754.11 75411 754.11 1,728,730 86 1,751,159 06 22,42820 

30 Sep 04 1,585,15J4.131U 1,728,342.13 1,513.17 2,266.78 -2,266.78 1,726,075.35 0.00 11,745,609 68 0.00 19,534.33 
1,728.342.13 1,513.17 2,26678 .2,266.78 1,726,075.35 1,745,609.68 19,534 .33 

10 Aug 04 Acq Prem Amort 1,585,634 970 1,728,342.13 1,513.17 2,26678 2,266.78 1,726,075.35 0.00 1,745,609 68 0.00 19,534.33 
1,728,342.13 1,513.17 2,266.78 2,266.78 1,726.075.35 1,745,609 68 19,534 .33 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActivitV Date Security Description ass Base Base Base Base Translation Base Translaliomn_ Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
31 Aug 04 2,184,184,000 2,363,014 06 2,67041 21,111 .48 -22,845.82 2,340,168.24 0.00 2,344,306 53 0.00 -4,138 .29 

2,363,014.06 2,670.41 21,111 .48 -22,845.82 2,340,168.24 2,344,306.53 4,138.29 

5 Dec 03 Acq Prem Amorl 2,184,184.000 2,363,014 06 2,67041 21,111 .48 22,845.82 2,340,168.24 0.00 2,3",306 .53 0.00 4,13829 
2,363,014 06 2,67041 21,111 .48 22.84582 2,340,168 24 2,3",306 .53 4,138.29 

30 Sep 04 2,181 .260.420 2,359,851 .11 2,675.92 23,75914 -25,491.16 2,334,359.95 000 2,332,945 27 0.00 -1,414.68 
2,359,851 11 2,67592 23,759 .14 -25,491.16 2,334,359.95 2,332,945.27 -1,414 .68 

5 Dec 03 Acq Prem Amort 2,181,260 420 2,359,851 .11 2,67592 23,759 .14 25,491 .16 2,334,359.95 000 2,332,945.27 0.00 1,414.68 
2,359,851 11 2.67592 23,759 .14 2S .491 16 2,334,359.95 2,332,945 27 1,41468 

29 Oct 04 2,178,320 380 2,356,670 35 2,9M1 26,408 .53 -28,13821 2,328,532.14 000 2,3311,88.62 0.00 3,294.46 
2,356,670 35 2,68141 26,40853 -28,138.21 2,328,532.14 2,331,826.62 3,294.48 

5 Dec 03 Acq Prem Amort 2,178,320 380 2,356,670 35 2,68141 26,408 .53 28,13821 2,328,532.14 000 2,331,826.62 0.00 3,29448 
2,356,670 35 2,681 41 26,40853 28,13821 2,328,532.14 2,331,826 62 3,29448 

30 Nov 04 2.1 75,363 .Boo 2,353,471 .70 2,68689 29,05958 78691 2,32FM.79 000 2,294,617 24 000 -28,067.55 
2,353,471.70 2,68689 29,059.58 -30,78691 2,322,684.79 2,294,617 24 -28,067.55 

5 Dec 03 Acq Prem Amort 2,175,363 800 2,353,471.70 2,686.89 29,05958 30,786.91 2,322,684.79 0.00 2,294,617.24 0.00 28,067 .55 
2,353,47170 2,68689 29,059 .58 30,78691 2,322,684 79 2,294,617 24 28,06755 

31 Dec 04 2,172,390.600 2,350,255.07 2,69235 31,712.21 -33,437.17- 2,116,817.89 0.00 2,299,627.52 0.00 .17,190.37 
2,350,255.07 2,692.35 31,712 .21 -33,437.18 2,316,817.89 2,299,627.52 -17,190.37 

5 Dec 03 Acq Prem Amort 2,172,390 600 2,350,255.07 2,692.35 31,71221 33 .437 .18 2,316,817.89 0.00 2.299,627 .52 0.00 17,190.37 
2,350,255.07 2,692.35 31,71221 33 .437 .18 2,316,817.89 2,299,627.52 17 .190 .37 

GUSIP 31381GNZ7 FNMA POOL #460408 6 2% 05-01-2011 BEO Issue Date . I Jun 01 Rate 6 2% Yield to Maturity: 0% Maturity Date . 1 May 11 

31 Aug 04 1,586,683.450 1,729,484 97 754.11 75411 -754 .11 1,728,730 86 0.00 1,751,159.06 0.00 22,428.20 
1,729,484 97 754.11 754.11 -754 .11 1,728,730.86 1,751,159.06 22,428 .20 



Assets Held 
Fixed Income 
29 Oct 04 1,584,580.500 1,727,192.76 1 .51800 3,783.27 -3,78327 1,723,409.49 0.00 1 .754,162 .31 000 30,752 .82 

1,727,192.76 1,518.00 3,78327 -3,783 .27 1,723,409.49 1,754,162.31 30,752 .82 

10 Aug 04 Acq Prem Amort 1,584,580 500 1,727,192.76 1,51800 3,78327 3,783.27 1,723,409 49 0.00 1,754,162.31 0.00 30,752 .82 
1,727,192.76 1,51800 3,78327 3,783.27 1,723,409 49 1,754,162.31 30,752 .82 

30 Nov 04 1,583,520 010 1,726,036.83 1,52285 5,303.59 -5,30359 1,720,733 24 000 1,717,723.33 0.00 -3,00991 
1,726,036 83 1,52285 5,30359 -5,303 .59 1,720,733 24 1,717,723.33 .3,009 .91 

10 Aug 04 Acq Prern Amort 1,583,520 010 1,726,036 83 1,52285 5,30359 5,303.59 1,720,733 24 0.00 1,717,723.33 0.00 3,00991 
1,726,036 83 1,52285 5,30359 5,30359 1,720,733 24 1,717,723 33 - 3,00991 

31 L)ec 04 1,5t3?,4b4 .4/U 1,724,874.30 1,527.70 6,827.72 -6,827.72 1,718,046.58 000 1,725.31 37 0.00 7,270.79 
1,724,874.30 1,527.70 6,827.72 .6,827.72 1,718,046.58 1,725,317 37 7,270.79 

10 Aug 04 Acq Prem Amort 1,582,453.470 1,724,874.30 1,527.70 6,827.72 6,82772 1,718,046.58 0.00 1.725,317.37 0.00 7,270.79 
1,724,874.30 1,527.70 6,827.72 6,82772 1,718,046.58 1,725,317.37 7,270.79 

GLISIP 3i385JJG3 FNMA POOL #545759 6 5% DUE 07-01-2032 REG Issue Date. 1 Jun 02 Rate
. 
6 5% Yield to Maturity : 0% Maturity Date . 1 Jul 32 Estimated 

Maturity Date : 18 Jul 07 

30 Jan 04 1,641,589 470 1,703,932 65 1,989.73 1,989.73 -14,62805 1,689,304 60 000 1,722,700.41 000 33,39581 
1,703,932 65 1,989.73 1,98973 .14,628.05 1,689,304.60 1.722,700.41 33,395 .81 

9 Jan 03 Acq Prern Amort 232,717440 242,35340 - 307.68 - 30768 2,64554 239,707.86 000 244,21601 0.00 4,508.15 
242,35340 - 307.68 - 307.68 2,645.54 239,707.86 244,216.01 4,508.15 

28 Jan 03 Acq Prem Amorl 873,271 260 909,15726 1,14917 1,149.17 9,497.74 899,65952 0.00 916,41959 000 16,760 .07 
909,15726 1,14917 1,149.17 9,497.74 899,65952 916,419.59 16,76007 

5 Aug 03 Acq Prem Amort 535,600770 552.421 99 - 53288 - 532.88 2,48477 549,937.22 0.00 562,06480 0.00 12,127 .58 
552,421 .99 53288 532.88 2,48477 549,937.22 562,064.80 12,12758 

CUSIP 31385WRZ4 FNMA POOL #555004 6% DUE 06-01-20`17 REG Issue Date . I Oct 02 Rate. 6% Yield to Maturity. 0% Maturity Date : I Jun 17 

30 Jan 04 786,105010 823,19935 151 17 151.17 .1,252 .74 821,94661 0.00 828,79837 0.00 6,851.76 
823,199.35 151.17 151.17 -1,25274 821.946 .61 828,798.37 6,851 .76 

12 May 03Acq Prem Amort 786,105010 823,199.35 151.17 151.17 1,25274 821,946.61 0.00 828,79837 0.00 6,851.76 
823,199.35 151.17 151.17 1,252.74 821,94661 828,79837 6,851 .76 

27 Feb 04 767,164470 803,36505 14821 29574 -1,370.77 801,994.28 000 810,46323 0.00 8,46895 
803,365.05 14821 29574 .1 .370.77 801,994.28 810,463.23 8,468.95 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation TotaF 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
12 May 03Acq Prom Amon 767,164470 803,365.05 14821 295.74 1,37077 801,99428 0.00 810,463.23 0.00 8,468.95 

803,36505 14821 29574 1,370.77 801,99428 810,46323 8.46895 
31 Mar 04 746,245.610 781,459.08 14483 432.51 .1,47822 779,98086 0.00 787,311.51 

_r 66 
7,330.65 

781,45908 14483 432.51 .1,478 .22 779,98086 787,311.51 7,330.65 

12 May 03Acq Prom Amon 746,245.610 781,45908 14483 432.51 1,478.22 779,98086 0.00 787,31151 000 7,330.65 
781,45908 144.83 43251 1,47822 779,980.86 787,311 .51 7,330.65 

30 Apr 04 714,977,930 748,71596 139.39 -1,555 .67 747,160.29 0.00 747,802.57 0.00 642.28 
748,71596 139.39 553.78 .1 .555 .67 747,16029 747,80257 642.28 

12 May 03Acq Prom Amon 714,977.930 748,71596 139.39 553.78 1,555.67 747,160.29 0.00 747,802.57 0.00 642.28 
748,71596 13939 55378 1,55567 747,16029 747,80257 64228 

28 May 04 681,771 Otu 11U,~:142 .15 133.53 66159 -1,616.95 712.325 .20 0.00 710,200.92 0.00 .2,124 
713,942.15 13353 661.59 .1,616.95 712,32520 710,200.92 .2,124 .28 

12 May 03Acq Prom Amon 681,771 070 713,942.15 13353 661.59 1,61695 712,32520 0.00 710,200.92 0.00 2,124.28 
713,94215 13353 661.59 1,61695 712,32520 710,200.92 2,124.28 

30 Jun 04 652,221 530 W7M4 12833 761.25 .1,67520 681,32304 0.00 681,63020 0.0U 30 
682,99824 12833 76125 .1,67520 681,323.04 681,630.20 307.16 

12 May 03Acq Prom Amon 652,221 530 682,99824 12833 76125 1,67520 681,323.04 000 681,63020 000 307.16 
682,99824 12833 76125 1,67520 681,32304 681,63020 307.16 

0 7u4 630,251.53U 659,991.53 12468 860.19 -1,743.35 658,248.18 0.00 659,482.60 0.00 1,234.42 
659,991.53 12458 860.19 -1,74335 658,248.18 659,482.60 1,234.42 

12 May 03Acq Prom Amon 630,251 530 659,991.53 12458 860.19 1,74335 658,248.18 0.00 659.482 .60 0.00 1,234.42 
659,991 53 12458 86019 1,74335 658,248.18 659,48260 1,23442 

31 Aug 04 607,472.780 97 =,I 120.63 94973 -1,800.97 634,336.94 0.00 639,754.49 000 5,417.55 
636,13791 120.63 94973 .1,800.97 634,33694 639,754.49 5,417.55 

12 May 03Acq Prom Amon 607,472780 636,13791 12063 949.73 1,80097 634,336.94 0.00 639,75449 000 5,41755 
636.13791 12063 94973 1,80097 634,33694 639,754.49 5,417.55 

30 Sep 04 588,759600 616,541.70 TT779- 1,037.92 -1,86294 614,67876 0.00 618,90645 000 4,227 T9 
616,54170 117.45 1,03792 .1,862 .94 614,678.76 618,906.45 4,227.69 

12 May 03Acq Prom Amon 588,759600 616,54170 11745 1,037.92 1,86294 614,67876 000 618,906.45 000 4,22769 
616,54170 117.45 1,037.92 1,862.94 614,678.76 618,906.45 4,227.69 

CUSI P 31385WXM6 FNMA POOL #555184 6% 04-01-2017 BEO Issue Date . 1 Dec 02 Rate 6% Yield to Maturity : 0% Maturity Date : I Apr 17 



3 Oct 03 Acq Prom Amort 1,271,135 830 1,321,782.65 213.04 21304 79186 1,320,990.79 0.00 1,338.289.94 0.00 17,299 .15 
1,321,782 65 21304 21304 79186 1,320,990 79 1,338,289.94 17,299.15 

27 Feb 04 1,2n-69r4_40 1,284,883 39 20805 415.14 -977 .80 1,283,905 59 0.00 1,303,425.87 0.00 19,52028 
1,284,883.39 20805 4 

1 
5. 

1 
4 -977 .80 1,283,905.59 1,303,425.87 19,520.28 

3 Oct 03 Acq Prom Amort 1,235,650 440 1,284,883 39 20805 415.14 97780 1,283,905.59 0.00 1,303,425.87 0.00 19,520 .28 
1,284,883 39 20805 41514 977.80 1,283,905.59 1,303,425 87 19,520.28 

31 Mar 04 1,203,032,510 1,250,965.84 Z= 60769 -1,15550 1,249,810.34 0.00 1,267,851.90 0.00 18,041 .56 
1,250,965 84 203.51 607.69 -1,155 .50 1,249,810.34 1,267,851.90 18.041 .56 

3 Oct 03 Acq Prom Amort 1,203,032.510 1,250,965.84 20351 607.69 1,15550 1,249,810 34 000 1,267,851.90 0.00 18,041 .56 
1,250,965.84 20351 60769 1,15550 1,249,810.34 1,267,851 90 18,041 .56 

30 Apr 04 1,152,396.560 1.198,312 36 19585 77796 -1,302 .71 1,197,009 65 0.00 1,202,675.62 0.00 5,665.97 
1,198,312 36 195.85 777.96 -1,302 .71 1,197,009.65 1,202,675.62 5,665.97 

3 Oct 03 Acq Prom Amort 1,152,396,560 1,198,312.36 19585 777.96 1,302.71 1,197.009.65 0.00 1,202,675.62 0.00 5,665.97 
1,198,312 36 19585 777.96 1,302.71 1,197,009.65 1,202,675 62 5,66597 

28 May 04 1,093,332.420 1,136,894.88 18668 924.77 -1,42262 1,135,472.26 000 1,136,311.32 000 839776 
1,136,894 88 18668 924.77 .1,422 .62 1,135,472.26 1,136,311.32 839.06 

3 Oct 03 Acq Prem Amort 1,093,332 420 1,136,894.88 186.68 924.77 1,422.62 1,135.472 .26 0.00 1,136,311.32 0.00 839.06 
1.136,894.88 186.68 924.77 1,422.62 1,135,472.26 1,136,311.32 839.06 

CUSIP: 31385W3HO FNMA POOL #555300 6% 12-01-2017 BEO Issue Date : I Feb 03 Hate: 6% Yield to Maturity : 0% Maturity Date I Dec 17 

30 Jan 04 740,963.710 778,127.68 14308 143.08 .1,46054 776,667.14 000 780,108.82 000 3,441.68 
778.127.68 14308 14308 -1,460 .54 776,667.14 780,108.82 3,441 .68 

12 Mar 03 Acq Prom Amorl 740,963710 778,127.68 14308 14308 1,46054 776,667.14 0.00 780,108.82 0.00 3,441.68 
778,12768 14308 14308 1,46054 776,66714 780,10882 3,441 68 

27 Feb 04 721,560040 757,750.79 13998 279.31 .1,562 .27 756,188.52 000 761,137.61 0.00 4,949 
757,75079 139.98 279.31 -1,562.27 756,18852 761,137.61 4,949.09 
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+ Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Jan 04 1,271,135.830 1,321,782 65 213.04 213.04 -791 .86 1.320,990 .79 0.00 1,338,289 94 0.00 17 .299 .15 

1,321,782 65 21304 21304 -791 .86 1,320,990 79 1,338,289.94 17,299.15 

12 Mar 03 Acq Prom Amort 721,560040 757,750.79 13998 
757,750.79 139.98 

279.31 1,562.27 756,188.52 0.00 761,137.61 0.00 4,94909 
279.31 1,562.27 756,188.52 761,137.61 4,94909 



Fixed Income 
31 Mar 04 695,429.050 730,30917 1,3553 2 .1,641 .22 728,667.95 000 732,898.77 0.00 4,230.8z 

730,309 
1 
7 

1 
3553 404.72 -1,641 .22 728,667.95 732,898.77 4,230.82 

12 Mar 03 Acq Prom Amort 695,429050 730,309.17 135.53 40472 1,641 .22 728,667.95 0.00 732,898.77 0.00 4,230.82 
730,30917 13553 40472 1,641 22 728,667.95 732,89877 4,230.82 

30 Apr 04 666,225.630 699,64102 7=4 51815 -1,702.73 697.938 .29 0.00 695,293.05 0.00 -2 .645 .74 
699,641.02 13043 51815 -1,702.73 697,938.29 695,293.05 .2,645 .24 

12 Mar 03 Acq Prom Amort 666,225.630 699,641.02 130.43 518.15 1,702.73 697,938.29 0.00 695,293.05 0.00 2,645.24 
699,641 02 13043 518.15 1,70273 697,938.29 695,29305 2,64524 

28 May 04 632,691 300 664-,424.73 12444 61651 -1 .741 .46 662,683.27 0.00 657,562.40 0.00 .5,120 
664,424.73 124.44 61651 .1 .741 .46 662,68327 657,56240 .5,12088 

12 Mar 03 Acq Prom Amort 632.691 300 664,42473 12444 61651 1,741 .46 662,68327 000 657,562.40 000 5,120.88 
664,424.73 124.44 61651 1 .741 .46 662,683.27 657,562.40 5,120.88 

CUSIP. 31385XDT1 FNMA POOL #555514 6% 11-01-2017 BED Issue Date. I May 03 Rate.- 6% Yield to Maturity: 0% Maturity Date:- V Nov 17 

30 Jan 04 1,379,907 970 1,434,673 07 21592 21592 -970 .30 1,433.702.77 0.00 1,452,808.51 0.00 19,105 .74 
1,434,673 07 21592 215.92 -970 .30 1,433,702.77 1,452,808 51 19,105 .74 

9 Sep 03 Acq Prom Amort 1,379,907.970 1,434,673.07 215.92 215.92 97030 1,433,702.77 0.00 1,452,808.51 000 19,105 .74 
1,434,673 07 21592 21592 97030 1,433,702.77 1,452,808.51 19,105 .74 

27 Feb 04 1,343,378.390 1,396,693.72 211 .19 421.39 -rT9"8 11 .395,537.92 0.00 1,417,062.70 0.00 21,524 .78 
1,396,693.72 211 .19 421.39 -1,15580 1,395,537.92 1,417,062.70 21,524 .78 

9 Sep 03 Acq Prem Amort 1,343,378 390 1,396,693.72 211 .19 42139 1,155.80 1,395,537.92 000 1,417,062.70 0.00 21,524 .78 
1,396,693 72 211 .19 421 39 1,15580 1,395,537 92 1,417,062 70 21,52478 

31 Mar 04 1,295,096.420 1,346,495.56 20454 ._61078 77wo 1,345,176.76 0.00 1,364,876.22 0.00 19,699 .46 
1,346,495.56 20454 - 610.78 .1,31880 1,345,176.76 1,364.876 .22 19,699 .46 

9 Sep 03 Acq Prom Amort 1,295,096.420 1,346,495.56 204.54 610.78 1,31880 1,345,176.76 0.00 1,364,876 22 0.00 19,699 .46 
1,346,495 56 204.54 61078 1,31880 1,345,176.76 1,364,876 22 19,699 .46 

30 Apr 04 1,228,425.590 1,277, 178.73 195.04 774.38 .1,445 .95 1,275,732.78 0.00 1,282,021 .80- 0.00 6,2W.M 
1,277,178.73 195.04 774.38 .1,445 .95 1,275,732.78 1,282,021 .80 6,289.02 

77438 1,445.95 1,275,732.78 0.00 1,282,021 .80 000 6,289.02 
774.38 1 .445 .95 1,275,732.78 1,282,021 .80 6,289.02 
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+ Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 1D Original Cost Penod Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Bass Translation Total 
Acq Date Transaction Type SharesIPAPI Local Local Local Local Local Galn/Loss Local Market 

Assets Held 

9 Sep 03 Acq Prom Amort 1,228,425 590 1.277,178 73 19504 
1.277,178 73 19504 
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Fixed Income Amortization - Taxable 
Page 54 of 453 

Calculation Method. 01D-Per1RSCode Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local 5-cal Local Local Local Galn/Loss Local Market 

Assets Held 
Fixed Income 
28 May 04 1,161,465.030 1,207,560.67 18515 917.32 .1,552 .28 1,206.008 .39 0.00 1,207,124.54 000 1,116.15 

1,207,560.67 
1 
85 

.1 
5 917.32 -1,552 .28 1,206,008.39 1,207,124 64 1,116.15 

9 Sep 03 Acq Prem Amort 1,161,465.030 1,207,560 67 18515 917.32 1.55228 1,206,008.39 000 1,207,124.54 0.00 1,116.15 
1,207,560 67 185.15 917.32 1,55228 1,206,008.39 1,207,124 54 1,11615 

30 Jun 04 1,117,565 030 1,161,918.39 178.99 1,061.64 .1,672 .60 1,160,245.79 0.00 1,166,137.76 000 5,8 
1,161,918.39 178.99 1,061 .64 .1,672 .60 1,160,245.79 1,166,137.76 5,891.97 

9 Sep 03 Acq Prem Amorl 1,117,565 030 1,161,918.39 178.99 1,061.64 1.672.60 1,160,245.79 0.00 1,166,137.76 0.00 5,891 .97 
1,161,918 39 178.99 1,061 64 1,67260 1,160,245.79 1,166,137.76 5,891 97 

30 Jul 04 1,072,880 250 1,115,460.18 1172 63 1,19182 .1,778 .35 1,113,681 .83 000 1,121,314.36 0.00 7.632 .53 
1.115,460 .18 172.63 1,191 .82 -1,778 .35 1,113,681 .83 1,121,314 36 7,632.53 

9 Sep 03 Acq Prern Amort 1,072,880 250 1,115,460.18 172.63 1,191 .82 1,778.35 1,113,681 83 0.00 1 .121,314 36 0.00 7,632.53 
1,115,460.18 172.63 1,191 82 1,77835 1,113,681 .83 1,121,314 36 7,632.53 

31 Aug 04 1,044,689.130 1,086.150.23 168.77 1,3292 _____TT0_0 M 1,084,249.84 0.00 1,098,33183 0.00 14,081 .99 
1,086,150.23 168.77 1,329.27 .1 .900 .39 1 .084,249 84 1,098,33183 14,081 .99 

9 Sep 03 Acq Prern Amort 1,044,689 130 1,086,150 23 16877 1,32927 1,900.39 1,084,249.84 000 1,098,331 .83 0.00 14,081 .99 
1,086,150 23 168.77 1,32927 1,90039 1,084,249 84 1,098,33183 14,08199 

30 Sep 04 1,016,950 620 1,057,310 85 165.16 1,459.14 7M9 1,055,295.76 0.00 1,067,070.01 0.00 11,774 .25 
1,057,310 85 165.16 1,45914 -2,01509 1,055,295.76 1 .067,070 .01 11,77425 

9 Sep 03 Acq Prem Amort 1,016,950 620 1,057,310 85 165.16 1,459.14 2,01509 1,055,295.76 0.00 1 .067,070 01 0.00 11 .77425 
1,057,310 85 16516 1,45914 2,015.09 1,055,295.76 1,067,070 01 11,774 .25 

29 Oct 04 990,202930 1,029,501.61 161 57 1,582.33 77M6 1,027,377 95 000 1,039.643 76 0.00 12,265 .81 
1,029,501 61 161.57 1,582.33 -2,12366 1,027,377.95 1,039.643 .76 12,265 .81 

9 Sep 03 Acq Prern Amort 990,202.930 1,029,501 61 16157 1,582.33 2,123.66 1,027,377 95 0.00 1,039,643.76 0.00 12,265 .81 
1,029,501 61 16157 1,58233 2,123.66 1,027,377 95 1,039,643 76 12,26581 

30 Nov 04 963,283960 1,001,514 29 158.00 1,697.31 - =,3 999.290 .36 0.00 1,009,666.08 0.00 10,375 .72 
1,001,514.29 158.00 1,697.31 -2,223.93 999,290.36 1,009,666.08 10,375 .72 

9 Sep 03 Acq Prem Amort 963,283960 1,001,514 29 158.00 1,697.31 2,223.93 999,290.36 0.00 1,009,666.08 0.00 10,37572 
1,001,514 29 158.00 1,697.31 2,223.93 999,290.36 1,009,666.08 10,375 .72 

CUSIP 31389DSBI FNMA POOL #62 - issue Date: 1 Doc 01 Rate: 6% Yield to Maturity: 0% Maturity Date: I Sep 31 



Fixed Income 
741,712.780 753,186.16 13 .72 1372 -67.50 753,118.66 0.00 770,520.90 0.00 17,402.24 

753,18616 1372 1372 -67.50 753.11866 770,520.90 17,402 .24 
30 Jan 04 

27 Aug 03 Acq Prom Amort 741,712.780 753,18616 13 .72 1372 67.50 753,118.66 0.00 770,520.90 0.00 17,402.24 
753,18616 1372 1372 6750 753,11866 770,52090 17,402.24 

27 Feb 04 7229, 799,140 741,088.84 13.57 27 .07 -79.99 741,008.85 000 760,538.91 0.00 19,530.06 
741,08884 1357 2707 -79.99 741,008.85 760,538.91 19,530.06 

27 Aug 03 Acq Prom Amorl 729,799740 741,08884 13.57 2707 79.99 741,008.85 0.00 760,538.91 0.00 19,530.06 
741,08884 1357 2707 7999 741,00885 760,53891 19,53006 

31 Mar 04 1u;e .11b .J5U 7 13,646 42 13-TT 3921 -90.17 713,556.25 0.00 731,792.94 _000 18,236 .69 
713,64642 1314 39.21 -9017 713,55625 731.792.94 18,236.69 

27 Aug 03 Acq Prern Amort 702,775350 713,64642 1314 39.21 9017 713,556.25 000 731,79294 0.00 18,236 .69 
713,64642 1314 3921 9017 713,55625 731,79294 18,23669 

30 Apr 04 681,697.440 692,242.46 --12 .80 5F8-3 -100.27 692,142.19 0.00 697,519.64 0.00 5.377.45 
692,242.46 1280 50.83 -10027 692.142 .19 697,519.64 5,377.45 

27 Aug 03 Acq Prom Amort 681,697440 692,242.46 1280 50.83 100.27 692.142.19 0.00 697,519.64 0.00 5,377.45 
692,24246 1280 5083 10027 692,14219 697,51964 5,377.45 

28 May 04 6b4.251 .260 W3 =. 12 .35- 61 .13 -108 .58 664,263.14 000 666,099.75 0.00 1.836.61 
664,371.72 12 .35 61 .13 -108 .58 664,263.14 666,099.75 1,836.61 

27 Aug 03 Acq Prom Amort 654,251 .260 664,371.72 12.35 61 13 108.58 664,263.14 0.00 666,099.75 000 1,836.61 
664,371 .72 12.35 61 .13 10858 664,263.14 666,099.75 1,836.61 

GUSIP. 3139OPF77 FNMA POOL #651890 6% 07-01-2017 SEQ Issue Date . I Jul 02 Rate . 6% Yiela to Maturity: 0% Maturity Date . 1 Jul 17 

30 Jan 04 840,099850 879,217.00 158.04 158.04 -1,274 .63 877,942.37 000 884,515.93 000 6,57356 
879,217.00 158.04 15804 -1,27463 877,94237 884,515.93 6,573.56 

19 May 03Acq Prom Amort 840,099850 879,217.00 15804 15804 1,27463 877,942.37 0.00 884,515.93 0.00 6,573.56 
879,217.00 15804 15804 1,27463 877,94237 - 884,51593 6,57356 -

27 Feb 04 8Ud,641 b4U 846,293.91 152.97 305.09 .1 .37987 844,91404 0.00 853,003.62 0.00 81089.58 
846,29391 152.97 30509 -1,379 .87 844,91404 853,003.62 8,089.58 

30509 1,379.87 844,914.04 000 853,00362 0.00 8,089.58 
30509 1,379.87 8",914 .04 853,003.62 8,089.58 
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Page 55 of 453 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortlzation/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Bass Base Base Base Translation Base Translation Total 
Acq Date Transaction Type SharesIPAR Local Local Local Local Local GaIn/Loss Local Market 

Assets Held 

19 May 03Acq Prom Amort 808,641 .540 846,29391 152.97 
846,293.91 15297 



Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Orjglnal Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Bass Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

Fixed Income 

31 Mar 04 183,383830 819,66014 148.74 444.30 .1,485.51 818,374.63 0.00 825,68656 0.00 7,311.93 
819,860.14 148.74 444.30 -1,48551 818,374.63 825,686.56 7,311.93 

19 May 03Acq Prom Amorl 783,383830 819,860.14 148.74 444.30 1,485.51 818,374.63 0.00 825,68656 000 7,311.93 
819,86014 14874 44430 1,485 51 818,374.63 825,68656 7,311.93 

30 Apr 04 751 .174 410 786,150.97 TT375 569.38 .1,567 .78 784.583 .19 0.00 783,888.06 000 -695 .13 
786,150.97 143.35 56938 .1,567 .78 784,583.19 783,888.06 -695 .13 

19 May 03Acq Prom Amort 751,174410 786.15097 14335 56938 1,567.78 784,583.19 000 783,888.06 0.00 695.13 
786,15097 14335 56938 1 .56778 784,58319 783,88806 - 69513 

28 May 04 102.856580 7,35,58334 IM4 667.50 '77,60 .6% __ 733,981 .66 000 730,338.27 - 0.00 
735,58334 134.74 667.50 -1,601 .68 733,981 .66 730,33827 -3,643 .39 

19 May 03Acq Prom Amort 702,856580 735,58334 134.74 66750 1,601 68 733,981.66 000 730,33827 000 3,643.39 
735,58334 13474 66750 1,601 68 733,981 66 730,33827 3,64339 

30 Jun 04 666,353 220 -697780-29 128-ZO 76123 -1,64690 695,73339 000 695,026.40 000 -706 
697.38029 12840 76123 -1 .64690 695,73339 695,026.40 -706 .99 

19 May 03Acq Prem Amort 666,353220 697,38029 12840 76123 1,64690 695,733.39 0.00 695,02640 000 - 706.99 
697,38029 12840 76123 1,64690 695,73339 695,02640 - 70699 

30 Jul 04 636.1 88 360 665,81088 123.69 84986 -1,69544 664.11544 0.00 664,727.77 0.00 6`12 33 
665,810.88 12309 849.86 .1,69544 664,115.44 664,727.77 612.33 

19 May 03Acq Prom Amort 636,188360 665,81088 12309 84986 1,69544 664,11544 0.00 664,727.77 0.00 612.33 
665,81088 12309 84986 1,695.44 664,11544 664,72777 61233 

31 Aug 04 623,81b JOU 652,86275 121 .19 95452 -1,78366 651,07909 0.00 655,71452 0.55- 
652,862.75 121 .19 954.52 .1,783 .66 651,07909 655,714.52 4,635.43 

19 May 03Acq Prom Amort 623,816300 652,86275 121.19 95452 1,78366 651,079.09 000 655,714 52 000 4,63543 
652~862.75 121 .19 95452 1,78366 651,07909 655,71452 4,63543 

30 Sep 04 610,150130 638.56025- 11913 1,052.74 -1,863 .71 636,69654 000 640197.58 0.00 3,501.04 
638,56025 119.13 1,05274 -1,863 .71 636,69654 640:197.58 3,501.04 

19 May 03Acq Prom Amort 610,150.130 638.56025 119.13 1,052.74 1,863.71 636,69654 000 640,197.58 000 3,501 .04 
638,56025 11913 1,052.74 1.86371 636,69654 640,19758 3,501 .04 

29 Oct 04 5U4,bbi dbU 622,27336 11664 1,142.53 .1,93281 620,34055 0.00 624,343.42 000 4.002.87 
622,273.36 11664 1,14253 -1,932.81 620,340.55 624.343 .42 4,002.87 

19 May 03Acq Prem Amort 594.587.860 622,27336 11664 1,14253 1,932.81 620.340.55 000 624,34342 0.00 4,00287 
622,27336 116.64 1,142.53 1,932.81 620,340.55 624,343.42 4,002.87 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value GaInA_oss 
Activii7--pato Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type SharesIPAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

Fixed Income 

30 Nov 04 580,144730 607,157.72 11432 1,229.10 -2,000.18 605,15754 0.00 608,018.94 0.00 2,861 .40 
607,157.72 114.32 1,229.10 -2,000.18 60S,157.54 608,018.94 2,861.40 

19 May 03Acq Prom Amorl 580,144.730 607,157.72 11432 1,22910 2,000.18 60S,157.54 0.00 608,018.94 000 2,861.40 
607,157.72 114.32 1,229.10 2,000.18 605,15754 608,018.94 2,861 .40 

(;USIP 31390TY60 FNMA POOL #656033 6.5% DUE 09-01-2-032-T= Issue Date . I Aug 02 Rate : 6.5% Yield to Maturity . 0% Maturity Date : 1 Sep 32 

31 Mar 04 1,501,096 180 1,577,558 27 17.64 - 17.64 -17.64 1,577,540.63 0.00 1.577,081 .67 0.00 -458.96 
1,577,558 27 17.64 17.64 -1764 1,577,640.63 1,577,081.67 -458 .96 

18 Mar 04 Acq Prom Amort 1,501,096.180 1,577,558.27 17.64 17.64 17.64 1,577,540 63 000 1,577,081.67 000 - 458.96 
1,577,558 27 1764 1764 1764 1.577,540 .63 1,577,081 67 45896 

30 Apr 04 1,3t3q,515 .quU 1 .460,357.43 77.22 93.55 -93.55 1,460,263 88 0.00 1,446,604.10 0,00 -13,659.79 
1,460.357.43 7722 9355 -9355 1,460,263.88 1,446,604.10 .13,659.79 

18 Mar 04 Acq Prom Amort 1,389,575 900 1,460.357 43 77.22 93.55 93.55 1,460,263.88 0.00 1,446,604.10 000 13,659 .79 
1,460,357 43 77 .22 9355 93.55 1,460,263 88 1,446,604 10 13,659.79 

28 May 04 1,293,679.980 1,359,576.81 7= 159.34 -15934 1,359,417.47 000 1,340,433.57 000 .18,983.90 
1,359,576.81 72 .25 15934 -15934 1,359,417.47 1,340,433.57 .18,983.90 

18 Mar 04 Acq Prom Amort 1,293,679.980 1,359,576 81 7225 15934 IS934 1,359,417.47 000 1,340,433.57 0.00 18,983.90 
1.359,576 81 7225 15934 15934 1,359,417.47 1,340,433.57 18,98390 

30 Jun 04 1,211,402.400 1,273,108.22 6800 21721 =7.21- !-,M,891 .01 0.00 1,262,269.19 000 .10,621.82 
1,273,108.22 6800 21721 -217.21 1,272,891 .01 1,262,269.19 -10,621.82 

18 Mar 04 Acq Prom Amort 1,211 .402 400 1,273,108 22 6800 217.21 217.21 1,272,891 01 0.00 1,262,269.19 000 10,621 .82 
1,273.108 22 6800 217.21 21721 1,272,891 01 1,262,269 19 10,621 .82 

30 Jul 04 1', 62,0 50 1,221,269.10 65.57 27Y-94 "273 .94 1,220,995 
, 
16 0.00 1,214,218 19 0.00 -6,776 IP 

1,221,269 10 65.57 273.94 -273 .94 1,220,995.16 1,214,218 19 -6,776 .97 

18 Mar 04 Acq Prom Amort 1,162,075 850 1,221,269.10 6557 27394 273.94 1,220,995.16 000 1,214,218.19 0.00 6,77697 
1,221,269.10 6557 27394 27394 1,220,995.16 1,214,218.19 6,77697 

31 Aug 04 1 .101,066 690 1,157,152.29 62 .44 32200 -322 .00 1,156,830.29 0.00 1,160,061.84 0.00 3,231 .55 
1,157,152 29 62 .44 322.00 -322 .00 1,156,830.29 1,160,061.84 3,231 .55 

18 Mar 04 Acq Prom Amort 1,101,066 690 1,157.152.29 6244 32200 32200 1,156,830 29 000 1 .160,061 84 0.00 3,23155 
1,157.152 29 6244 32200 32200 1,156,830 29 1 .160 .061 .84 3,231 .55 
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Fixed Income Amortization - Taxable 



Fixed Income 
30 Sep 04 1,039,619.860 1,092,575 51 5926 Jt)J.ZU -36329 1,092,212.22 0.00 1,091,257.78 0.00 -954.44 

1,092,575.51 59.26 363.29 -36329 1,092,212.22 1,091,257.78 -954 .44 

18 Mar 04 Acq Prom Amort 1,039,619 860 1,092,575 51 59.26 36329 36329 1,092,212.22 0.00 1 .091,257 .78 0.00 - 954.44 

1,092,575.51 5926 36329 36329 1.092,212.22 1,091 .257 .78 - 954.44 

CUSIP. 31392AJW9 FNMA SER 2001-50 CIL BA 7 10-25-2041 Issue Date . I Oct 01 Rate: 7% Yield to Maturity: 0% Maturity Date : 25 Oct 41 Estimated 
Maturity Date: 10 Mar 09 

28 May 04 1,301,585 360 1,384,764.80 46.37 46.37 -46.37 1.384,718.43 0.00 1,380,087.88 0.00 -4,630.55 

1,384,764.80 4637 46.37 -46.37 1,384,718.43 1,380,087.88 .4,630 .55 

21 Apr 04 Acq Prom Amort 1,301,585.360 1,384.764.80 4637 4637 46.37 1,384,718.43 0.00 1,380,087.88 0.00 4,63055 
1,384,764 80 4637 4637 46.37 1,384,718 43 1,380,087.88 4,630.55 

30 Jun 04 1,251 .671 .050 1,331,660.65 4V.56 86.15 -86.15 1,331,574.50 0.00 1,325,990.27 0.00 -5,584.M 
1,331,660 65 41 .56 86.15 -86.15 1,331,574.50 1,325,990.27 -5,584 .23 

21 Apr 04 Acq Prom Amort 1,251,671 .050 1,331.660 66 41 .56 86.15 86.15 1,331,574.50 0.00 1,325,990 27 0.00 5,584.23 

1,331,660 65 4156 86.15 8615 1,331,574 50 1,325,990 27 5,58423 

30 Jul 04 1,205,817.610 1,282,876.89 4025 123.24 -123 .24- ff=.65 0.00 1,285,325.61 0.00 2,57 
1,282,876 89 4025 12324 -123 .24 1,282,753.65 1,285,325.61 2,571.96 

21 Apr 04 Acq Prom Amort 1,205,817.610 1,282,876.89 40.25 12324 123.24 1,282,753.65 000 1,285,325 61 000 2,571.96 
1,282,876.89 4025 12324 12324 1,282,753 65 1,285,325 61 2,571.96 

31 Aug 04 1,158,321 610 1,232,345.60 5,062.13 5,18052 -5,180 .52 1,227,165 08 0.00 1,240,490.63 0.00 13,325-n 

1,232,345 60 5,062.13 5,18052 -5,18052 1,227,165.08 1,240,490.63 13.325.55 

21 Apr 04 Acq Prom Amort 1,158,321 .610 1,232,345 60 5,062.13 5,180.52 5,180.52 1,227,165.08 0.00 1,240,490 63 0.00 13,325 .55 

1,232,345 60 5,06213 5,18052 5,18052 1,227,165.08 1,240,490 63 13,32555 

30 Sep 04 1,113,442 520 1,184 598.46 1,090.14 6,069.94 -67F6M 1,178,528.52 0.00 1,192,775.30 0.00 14,246 
1,184:598.46 1,090.14 6,069.94 .6,069 .94 1,178,528.52 1,192,775.30 14,246.78 

21 Apr 04 Acq Prom Amort 1,113,442.520 1,184,598 46 1,090.14 6,06994 6,069.94 1,178,528.52 000 1,192,775.30 0.00 14,246 .78 
1,184,598 46 1,09014 6,06994 6,06994 1,178,528 52 1,192,775 30 14,246.78 

29 Oct 04 1,073,095.830 1,141,673 36 1,012.52 6,86251 -6,962 .51 177M.85 000 1,146,200.48 000 11,38973 
1,141,673 36 1,012.52 6,862.51 .6,862 .51 1,134,810.85 1,146,200.48 11,389.63 
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* Fixed Income Amortization - Taxable 
Calculation Method.- 01D-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset 11) Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type SharesIPAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

21 Apr 04 Acq Prom Amort 1,073,095 830 1,141,673 36 1,01252 6.862.51 
1,141,673 36 1,012.52 6,862.51 

6,862.51 1,134,810.85 0.00 1,146,200.48 000 11,389 .63 
6,86251 1,134,810.85 1 .146,200.48 11,389.63 



10 Jul 03 Acq Prom Amort 1,355,000 000 1,453,660.94 3,44304 4,647.14 13,141 .10 1,440,519.84 0.00 1.444,143 .01 0.00 3,623.17 
1,453,660 94 3,44304 4.64714 13,141 .10 1,440,519 84 1,444,143 01 3,623.17 

31 Mar 04 1,355,000.05U ----- TT9' =, . 4 3,14592 7,793.06 -16,287.02 1,437,373.92 0.00 1,448,582.40 0.00 11,20 
1,453,660 94 3.14592 7,79306 -16,287.02 1.437,373 .92 1,448,582.40 11,208.48 

10 Jul 03 Acq Prom Amort 1,355,000 000 1,453,660 94 3,145.92 7,793.06 16,287 .02 1,437,373.92 0.00 1,448,582 40 0.00 11,208.48 
1,453.660 .94 3,14592 7,79306 16,28702 1,437,373.92 1,448,582 40 11,20848 

30 Apr 04 1,355,000.Ouu 1,453,66U 94 3,32633 11,119 .39 -19,613.35 1', 34,047 .59 0.00 1,425,364.88 0.00 -8 .6 
1,453,660.94 3,326.33 11,11939 .19,613.35 1,434,047.59 1,425,364.88 -8,682 .71 

10 Jul 03 Acq Prom Amort 1,355,000 000 1,453,660 94 3,32633 11,119 .39 19,613 .35 1,434,047.69 000 1,425,364.88 0.00 8,682.71 
1,453,660 94 3,32633 11,119 .39 19,613 .35 1,434,047 59 1,425,364.88 - 8,682.71 

29 Oct 04 1,355,000.000 1,453,660 94 2,U077 13,922 .84 -22,41680 1,431,244.14 0.00 1,432,449 09 0.00 1,204.95 
1,453,660.94 2,803.45 13,922 .84 -22,41680 1,431,244.14 1,432,449.09 1,204.95 

10 Jul 03 Acq Prom Amort 1,355,000 000 1,453,660 94 2,80345 13,92284 22,416.80 1,431,244.14 0.00 1,432,449.09 0.00 1,204.95 
1,453,660 94 2,80345 13,922 .84 22,416.80 1,431,244.14 1,432,449.09 1,204.95 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Dale Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local lo-c-al Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Nov 04 1,044,343 170 1,111,083 23 950.25 7.62889 -7,628 .89 1,103,454.34 0.00 1,105.698.33 0.00 2,243.99 

1,111,083.23 95025 7,628.89 -7,628 .89 1,103,454.34 1,105,698.33 2,24399 

21 Apr 04 Acq Prom Amort 1,044,343 170 1,111,083 23 950.25 7,628.89 7,62889 1,103,454 34 0.00 1,105,698.33 0.00 2,243.99 
1,111,083 23 95025 7,62889 7,62889 1,103,454 34 1 .105,698 33 2,243.99 

31 Dec 04 1,010,927.360 1,075,531 .94 893.18 8,277.97 -8,277 .97 1.067,253 .97 0.00 1,071,264.56 0.00 4.010.59 
1,075,531 94 893.18 8,277.97 -8,277.97 1,067,253.97 1,071.264.56 4,010.59 

21 Apr 04 Acq Prom Amort 1,010,927.360 1,075,531 .94 893.18 8,277.97 8,277.97 1,067,253.97 000 1,071,264.56 0.00 4,01059 
1,075,531.94 89318 8,277.97 8,277.97 1,067,253.97 1,071,264.56 4.010 .59 

CUSIP 31392BN69 FNMA MEMIC SER 2002-12 CL-PG 6 03-25-2017 - Issue Date . 1 Feb 02 Rate : 6% Yield to Maturity, 0% Maturity Date: 25 Mar 17 Estimated -
Maturity Date : 26 Jan 09 

30 Jan 04 1,355,000.000 1,453,660.94 1,204.10 1,204.10 -9,698 .06 1,443,962.88 0.00 1,437.419 .64 0.00 .6,543 .24 
1,453,660.94 1,204.10 1,204.10 -9,698 .06 1,443,962.88 1,437,419.64 -6,543.24 

10 Jul 03 Acq Prom Amort 1,355,000.000 1,453,660.94 1,204.10 1,204.10 9,698.06 1 .443 .962.88 0.00 1,437,419.64 0.00 - 6,543.24 
1,453,660 94 1,204.10 1,20410 9,698.06 1,443,962 88 1,437,419.64 - 6,54324 

27 Feb 04 I .Jb5,000 000 1,453,660 94 3,443.04 4,647.14 -13.1411 .110 1,440,519.84 0.00 1,444,143.01 0.00 3.623.17 
1,453,660.94 3,443.04 4,647.14 .13,141.10 1,440,519.84 1,444,143.01 3,623.17 
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Calculation Method. 0ID-PerIRSCode Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

15 Oct 03 Acq Prern Amorl 736,040.040 793,658.16 1952 77 .46 119.34 793,53882 0.00 782,502.57 0.00 11 .036.25 
793,65816 1952 77 .46 11934 793,538.82 782,502.57 11,03625 

28 May 04 7U1,104 WU 762,57652 18.86 §3 29 -133 .53 762,442.99 0.00 749,869.12 0.00 -12,57397 
762,57652 18.86 93 .29 -133 .53 762,442.99 749,869.12 -12,573.87 

15 Oct 03 Acq Prem Amort 707,214870 762,57652 18.86 93 .29 133.53 762,442.99 000 749,869.12 0.00 12,573.87 
762,576.52 18 .86 9329 13353 762,442.99 749,869.12 12,573.87 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

+ Fixed Income Amortization - Taxable 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value GaIn/Loss 
Activii~_Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Nov 04 1,355,000.000 1,453,660 94 261.62 14,18446 -22,67842 1,430,982.52 0.00 1,416,800 20 000 .14,182.33 

1,453,660.94 26162 14,18446 -22,67842 1,430,982.52 1,416,800.20 -14.182 .33 

10 Jul 03 Acq Prern Amort 1,355,000.000 1,453,660 94 261.62 14,18446 22,67842 1 .430,982 .52 0.00 1,416,800 20 0.00 14,182 .33 
1,453,660 94 26162 14,18446 22,67842 1,430,982 52 1,416,800 20 - 14,182 .33 

31 Dec 04 1,355,U00.000 1,453,660 94 1 0 1376 000 --=23,707.72 -7,429,953 22 1,421,947 84 0.0 -8,005 .38 
1,453,660.94 1,02930 15,21376 .23,707.72 1 .429,953 22 1,421,947.84 .8 .005 .38 

10 Jul 03 Acq Prem Amort 1,355,000 000 1,453,660 94 1,029.30 15,21376 23,707 .72 1,429,953.22 000 1,421,947.84 0.00 - 8,005.38 
1,453,660 94 1,029.30 15,213 .76 23 .707 .72 1,429,953.22 1,421,947.84 - 8.005 .38 

CUSIP. 31392CR30 FNMA PREASSIGN 00698 7 01-25-2048 Issue Date : I Apr 02 Ratei_7% Yield to Maturity : 0% Maturity Date: 25 Jan 48 

30 Jan 04 799,740430 862,34510 - 2087 - 20 .87 -6638 862,278.72 0.00 864,469.82 0.00 2,191 .10 
862,34510 - 20.87 - 2087 -6638 862,27872 864,469.82 2,191 .10 

15 Oct 03 Acq Prem Amort 799,740430 862,345.10 20.87 2087 6638 862,27872 000 864.469 .82 0.00 2,191.10 
862,34510 2087 20 .87 66 .38 862,27872 864,469.82 2,191.10 

27 Feb 04 --- 782,295.22o 843,53426 2053 40 .94 -85.46 843,448.80 --TUT- -P6.590 .50 000 3,141.70 
843,534.26 2053 40 .94 -85.46 843,448.80 846,59050 3,141.70 

15 Oct 03 Acq Prem Amorl 782,295220 843,53426 2053 4094 85.46 843.4-48.80 0.00 846,590.50 0.00 3.141 .70 
643,534.26 2053 4094 8546 843,44880 846,590.50 3,141.70 

31 Mar 04 7b4.;JVb UbU 824,232.84 20 .17 __W17 .10367 824,129.17 000 831,040.36 0.00 6,911 .19 
824,23284 20 .17 - 60.17 -103 .67 824,129.17 831,040.36 6,911.19 

15 Oct 03 Acq Prern Amort 764,395050 824,232.84 20 .17 60.17 103.67 824,129.17 000 831,040.36 0.00 6,911 .19 
824,23284 20 .17 6017 103.67 824,129.17 831,04036 6,911.19 

30 Apr 04 1Y6_,0ZM0 793,658.16 19 .52 77.46 -119 .34 793,538.82 0.00 782.502.57 0.00 -11, 
793,658.16 1952 77.46 -119 .34 793,538.82 782,502.57 -11,03625 



Fixed Income Amortization - Taxable 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

Fixed Income 

30 Jun 04 680,135.290 733,37712 1823 107.95 
- 
-14665 733,23047 000 725' .519 00 0.00 -12,71 147 

733,377.12 18 .23 10795 -1 46
. 
65 733,230.47 720.51 9 

. 
00 -12,711 .47 

15 Oct 03 Acq Prem Amorl 680,135290 733,377.12 18 .23 10795 14665 733,23047 0.00 720,51900 000 12,711 .47 
733,377.12 1823 10795 14665 733,23047 720,51900 12,711 .47 

30 Jul 04 66SMT6_N______7f7,Mn3 17 .86 123.01 -160.71 714,201 .52 0.00 706,183.97 0.00 .8,017.35 
714,36203 17 .86 123.01 -160.71 714,201 .32 706,183.97 -8,017 .35 

15 Oct 03 Acq Prem Amort 662,500.660 714,36203 1786 123.01 160.71 714,201 .32 000 706,183.97 0.00 8,017.35 
714,36203 1786 12301 16071 714,201 .32 706,18397 8,017.35 

31 Aug 04 64t,viu.t u 6W,6M4 1756 137.87 -174 .75 698,519.99 000 693,936.54 0.00 -4,583.n 
698,694.74 17 .56 137.87 -174 .75 698,51999 693,93654 -4,583 .45 

15 Oct 03 Acq Prem Amort 647,970790 698,694.74 1756 137.87 17475 698,51999 0.00 693,936.54 0.00 4,583.45 
698,694.74 1756 13787 17475 698,519 99 693,936.54 4,58345 

30 Sep 04 627,393720 67U,=6 87 17 .10 15059 -18630 676,32057 000 672,095.52 0.00 -4,225.05 
676,50687 17.10 150.59 -18630 676,320.57 672,09552 -4,22505 

15 Oct 03 Acq Prem Amort 627,393720 676,50687 17.10 150.59 186.30 676,320.57 0.00 672,095.52 0.00 4.225 .05 
676,50687 1710 15059 18630 676,32057 672,09652 4,22505 

29 Oct 04 7;eV,VJJ.ui:5U 799:M. 2 1682 162.72 -197 .32 785,788.70 0.00 779,659.77 0.00 -6,128.93 
785,986.02 1682 162.72 -197 .32 785,788.70 779,659.77 -6,128.93 

15 Oct 03 Acq Prem Amort 607,870.700 655,455.56 16.65 16255 197.15 655,258.41 000 649,281 .89 000 5,976.52 
655,455.56 16 .65 162.55 197.15 655,258.41 649,281 .89 5,976.52 

21 Oct 04 Acq Prern Amort 122,062380 130,530.46 017 - 0.17 - 0.17 130,530.29 0.00 130,377.88 0.00 - 152.41 
130,530.46 017 - 017 - 0.17 130,53029 130,377.88 - 15241 

30 Nov 04 704,313380 798,36078 1897 174.84 -20798 758,152.80 0.00 745.691 .79 0.00 .12,461 .01 
758,36078 18 .97 174.84 -207.98 758,152.80 745,691.79 -12,461.01 

15 Oct 03 Acq Prern Amort 582,251 000 627,83032 16 .03 171 .73 20487 627,625.45 0.00 616,45825 0.00 11,167.20 
627,83032 1603 171.73 204.87 627,625.45 616,458.25 11,167 .20 

21 Oct 04 Acq Prern Amort 122,062.380 130,53046 294 - 3.11 - 311 130,527.35 0.00 129,233.55 0.00 1,29381 
130,53046 2.94 - 311 - 311 130,527.35 129,23355 1,29381 

31 Dec 04 677,681 030 729,64362 1835 185.34 -21696 729,426.66 0.00 718.128 .42 0.00 -il .298 .24 
729,643.62 1835 185.34 -21696 729.426 .66 718,128.42 -11,298.24 

15 Oct 03 Acq Prern Amort 555,618650 599,11316 15.39 179.27 21089 598,902.27 0.00 588,780.75 0.00 10,121 .52 
599,113.16 15 .39 17927 210.89 598.90227 588,780.75 10,121 .52 

Northerii Trust Generated by Northern Trust from periodic data on 2 Feb 05 

---- --- --- - -- . ...... . .......... - ~7 
7777711T!q 473 ccount num at 

FORUM ~'-TATTERSALL-E 1~c6ount'Name *FREEDOM 
VAN 04 - 31'DEG 04 

Page 61 of 453 



Fixed Income 
21 Oct 04 Acq Prem Amort 122,062.380 130,530.46 296 6.07 607 130,524.39 0.00 129,347.67 0.00 - 1,176.72 

130,530.46 2.96 6.07 607 130,524.39 129,347.67 - 1,17672 

CLISIP. 31392CT61 FNMA PREASSIGN 00717 6.5 09-25-2028 Issue Date I Apr 02 Rate . 6.5% Yield to Maturity: 6% Maturity Date, 25 Sep 28 Estimated 
Maturity Date . 28 Feb 11 

30 Sep 04 1,735,000 000 1,849,469 34 83 .38 83.38 -83.38 1,849,385 96 0.00 1,871,157.60 0.00 21,771 .64 
1,849,469.34 8338 83.38 -8338 1,849,385.96 1,871,157.60 21,771 .64 

10 Sep 04 Acq Prem Amort 1,735,000.000 1,849,469 34 83 .38 8338 83 .38 1,849,385.96 0.00 1,871,157.60 0.00 21,77164 
1,849,469 34 8338 8338 8338 1,849,385 96 1,871,157.60 21,771 64 

29 Oct 04 1,735,000 000 1,849,469 34 1,638.67 1,72205 -1,722 .05 1,847,747.29 0.00 1,869,247.36 0.00 21 .500.07 
1,849,469.34 1,63867 1,722.05 .1,722 .05 1,847,747.29 1,869,247.36 21,500 .07 

10 Sep 04 Acq Prem Amort 1,735,000 000 1,849,469 34 1,63867 1,722.05 1,72205 1,847,747.29 0.00 1,869,247.36 0.00 21,500.07 
1,849,469 34 1,63867 1,72205 1,72205 1,847,747 29 1,869,247.36 21,500 .07 

30 Nov 04 1,735,000 000 1,849,469.34 1,24565 2,967.70 7,967.70 1,846,501.64 000 1,841,150 77 0.00 -5,35087 
1,849,469 34 1,245.65 2,96770 -2,967 .70 1,846,501.64 1,841,150.77 -5,350 .87 

9 Aug 04 Acq Prem Amort 1,000,000 000 1,008,593.75 6.34 634 6.34 1,008,587.41 000 1,012,823.00 0.00 4,235.59 
1,008,593 75 634 634 634 1,008,587 41 1,012,823 00 4,23559 

=ep 04 1,000,000.Ouu J,UUd,bVJ.75 403.72 41006 -41006 1,008,183.69 0.00 1,009,790 00 0.00 1,606.31 
1,008,593.75 403.72 41006 -410.06 1,008,183 69 1,009,790.00 1,606.31 

9 Aug 04 Acq Prem Amort 1,000,000 000 1,008,593.75 403.72 41006 410.06 1,008,183 69 0.00 1,009,790.00 0.00 1,606.31 
1,008,593 75 403.72 41006 410.06 1,008,183.69 1,009,790.00 1,606.31 
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Fixed Income Amortization - Taxable 
Page 62 of 453 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizallon/Accretion Unrealized 
Asset lD Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Dale Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Eo -ca I Local Local Local Gain/Loss Local Market 

Assets Held 

10 Sep 04 Acq Prem Amort 1,735,000.000 1,849,469 34 1,24565 2,967.70 2,967.70 1,846,501 64 0.00 1,841,150.77 0.00 - 5,350.87 
1,849,469 34 1,24565 2,967.70 2,967.70 1,846,501 .64 1,841,150 77 - 5,35087 

T=ec 04 1,735,000 uuo 1,64%4159.34 1,19752 4,165.22 -4,165 .22 1,845,304.12 0.00 1,843,914.63 000 -1,3UM 
1,849,469 34 1,197.52 4,16522 .4,165 .22 1,845,304.12 1,843,914.63 -1,389.50 

10 Sep 04 Acq Prem Amort 1,735,000.000 1,849,469.34 1,19752 4.16522 4,16522 1,845,304.12 0.00 1,843,914 63 000 1,389.50 
1,849,469 34 1,197.52 4,16522 4,165.22 1,845,304.12 1,843,914.63 - 1,389.50 

CUSIP 313926SM8 FNMA SEH 2002-WI2 (;TF CL AF-4 4 24100017548 03-25-2031 issue Date . -1 Dec 02 Rate, 4.24100017548% Yield to Maturity . 0% Maturity Date. 25 Mar 31 
Estimated Maturity Date, 15 Mar 06 

31 Aug 04 1,000,000.000 1,008,593.75 634 634 -634 1,008,587.41 000 1,012,823 00 000 4,23559 
1,008,593 75 6.34 634 -6 .34 1,008,587.41 1,012,823.00 4,23559 



26 Dec 02 Acq Prom Amort 1,351,403 190 1,416,650 63 70.31 279.10 1,080.26 1,415,570.37 000 1,416,439.47 0.00 869.10 
1,416,650.63 70.31 279.10 1,080.26 1,415,570.37 1,416,439.47 869.10 

10 Feb 04 Acq Prom Amort 1,673,975 830 1,783,045 79 121.87 297.93 - 297.93 1,782,747.86 0.00 1,764,535.92 0.00 28,211 .94 
1,783,045.79 12187 29793 - 297.93 1,782,747.86 1,754,535.92 28,211 94 

28 May 04 1,580,693 ubu 1,661,093 19 87 .46 407.41 -1,208.57 1,659,884.62 0.00 1 .652,033.25 000 -7,851 .37 
1,661,093.19 87.46 40741 -1,20857 1,659,884.62 1,652,033.25 -7,851 .37 

26 Dec 02 Acq Prom Amort 1,351,403.190 1,416,650 63 7067 349.77 1,150.93 1,415,499.70 0.00 1,412,216.33 0.00 3,28337 
1,416,650.63 7067 34977 1,150.93 1,415,499.70 1,412,216.33 3,283.37 
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Page 63 of 453 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Galn/Loss 
Activity Date Security Description Base Base Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Co -ca I Local Local Local Gain/Loss Uo-cal Market 

Assets Held 
Fixed Income 
29 oct04 1,000,000.000 1,008,593.75 32886 73892 -738.92 1,007,854.83 0.00 1 .008,069 .00 0.00 214.17 

1,008,593.75 32886 738.92 -738.92 1,007,854.83 1,008,069.00 214.17 

9 Aug 04 Acq Prom Amort 1,000,000 000 1,008,593.75 32886 738.92 73892 1,007,854.83 0.00 1,008,069.00 0.00 214.17 
1,008,593.75 32886 738.92 73892 1,007,854.83 1,008,069.00 214.17 

UUSIP 31392UVP7 FNMA CMO SER 2002-Tl 9 CL At 6.5 07-25-2042 UEU Issue Date, 1 Uec 02 Rate. 6.5% Yield to Maturity: 0% Maturity Date : 25 Jul 32 

30 Jan 04 1,351,403.190 1,416,650.63 6924 6924 -87040 1,415,780 23 000 1.440 .426 .88 0.00 24,646.65 
1.416,650 .63 69.24 69,24 -870,40 1,415,780.23 1,440,426 88 24,646 .65 

26 Dec 02 Acq Prom Amort 1 .351,403 190 1,416,650.63 69.24 69.24 870.40 1,415,780.23 0.00 1,440,426.88 0.00 24,646 .65 
1,416,650 63 69.24 6924 870.40 1,415,780.23 1,440.426.88 24,64665 

27 Feb 04 3,206,159.970 3,392,256 38 13031 19955 -1,000 .71 3,391,255 67 000 3,425,381.16 0.00 34,125 .49 
3,392,256 38 13031 199.55 -1,000 .71 3,391,255 67 3,425,381.16 34,125.49 

26 Dec 02 Acq Prom Amort 1,351,403.190 1,416,650 63 69 .60 138.84 940.00 1,415,710.63 0.00 1,443,805.38 0.00 28,094 .75 
1 .416,650.63 6960 13884 940.00 1,415,710.63 1,443,805.38 28,094 .75 

10 Feb 04 Acq Prom Amort 1,854,756 780 1,975,605 75 60 .71 60.71 60 .71 1,975,545.04 0.00 1,981,575 78 0.00 6.030.74 
1,975,605 75 6071 60.71 60 .71 1,975,545.04 1,981,575.78 6,030.74 

47.024 .55 31 Mar 04 3,134,920 44U 3,316,375 15 199.15 396.37 -1,197.53 3,315,177.62 0.00 3,362,202.17 0.00 
3,316,375.15 199.15 396.37 -1,197.53 3,315,177 62 3,362,202.17 47 .024 .55 

26 Dec 02 Acq Prom Amort 1,351,403 190 1 .416,650.63 69 .95 208.79 1,009.95 1,415,640.68 0.00 1 .449,379 92 000 33,739 .24 
1,416,650 63 69,95 208.79 1,009.95 1,415,640.68 1,449.379 .92 33,739 .24 

10 Feb 04 Acq Prom Amort 1,783,517 250 1,899,724.52 129.20 187.58 - 187.58 1,899,536.94 0.00 1,912,822 25 000 13,285.31 
1,899,724.52 12920 18758 - 18758 1,899,536.94 1,912,822 25 13,28531 

30 Apr 04 3,025,379 UZU 3,199,696.42 192.18 577.03 -1,378 .19 3,198,318.23 060 3,170,975.39 0.00 .27.342 .84 
3,199,696 42 192.18 577.03 -1,378 .19 3,198,318.23 3,170,975.39 -27,342.84 



26 Dec 02 Acq Prem Amon 1,312,662 110 1,376,039 08 7042 68827 1,466.46 1,374,572.62 0.00 1,383,217.70 0.00 8,645.08 
1,376,039 08 7042 68827 1,466.46 1,374,572.62 1,383,217.70 8,64508 

30 Nov 04 --- T.279,706 .950 1,341,492 80 69 .00 739.99 - =.64 1,339,994.16 0.00 1,336,094.68 0.00 -3,89948 
1,341,492 80 69 .00 739.99 A,498.64 1,339,994.16 1,336,094.68 .3,899 .48 

26 Dec 02 Acq Prem Amon 1,279,706,950 1,341,492 80 6900 739.99 1,49864 1,339,994.16 0.00 1,336,094.68 0.00 3,89948 
1,341,492 80 6900 73999 1 .498 .64 1,339,994.16 1,336,094 68 - 3,899.48 
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Page 64 of 453 
Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActTiT5ate Security Description Base Bass Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type Sharei/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
10 Feb 04 Acq Prem Amon 229.489 .870 244,44256 1679 57.64 5764 244,384.92 0.00 239,81691 0.00 - 4,568.01 

244~n442g,51 1679 57.64 5764 244,38492 239,81691 4,56801 
30 Jun 04 779 =,40 

1,56T 
I J L51,62 464.88 .1,26604 1,559,950.09 0.00 1,554,053 63 0.00 -5.8 

1,561 .216 13 8102 46488 -1,266 .04 1,559,950.09 1.554,053.63 -5,896 .47 

26 Dec 02 Acq Prem Amon 1,351,403.190 1,416,650 63 71 .03 42080 1,221 96 1,415,428 67 0.00 1,412,223.09 000 3,205.58 
1,416,650.63 7103 420.80 1,221 .96 1,415,428.67 1,412,223.09 3.205 .58 

10 Feb 04 Acq Prem Amon 135,722350 144,56550 9.99 4408 - 4408 144,521 .42 0.00 141,830.53 0.00 2,690.89 
144,56550 999 4408 - 4408 144,52142 141,83053 2,69089 

30 Jul 04 1,432, 1 bU dbQ 1,502,659.51 77 .36 52T39 55 1,501,333.96 0.00 1,501,521.38 000 187.42 
1 .502,659 .51 77 .36 52439 -1,32555 1,501,333.96 1,501,521.38 187.42 

26 Dec 02 Acq Prem Amon 1,351,403.190 1,416,650 63 7139 492.19 1,293.35 1,415,357.28 0.00 1,416,862.46 0.00 1,505.18 
1,416,650 63 71 .39 492.19 1,29335 1.415,357 28 1,416,862.46 1,505.18 

10 Feb 04 Acq Prem Amon 80,747 .670 86,00888 5.97 32 .20 - 32 .20 85,976.68 0.00 84,658 .93 0.00 - 1,317.7E 
86,00888 597 3220 - 3220 85,976.68 84,65893 - 1,317.75 

31 Aug 04 1.399,053,730 1,467,4Ub.UU 75 .29 586.48- -TW.64 1,466,018 26 0.00 1,476,438.19 000 10,419 .93 
1,467,405 90 75 .29 586.48 .1,387.64 1,466,018.26 1,476,438.19 10,419 .93 

26 Dec 02 Acq Prem Amon 1,351,403.190 1,416,650 63 71 .76 56395 1.365 .11 1,415,285.52 0.00 1,426.152 .00 0.00 10,866 .48 
1,416,650.63 71 .76 663.95 1,365.11 1,415.285 .52 1 .426,152 .00 10,866 .48 

10 Feb 04 Acq Prem Amon 47,650540 60,755 .27 353 2253 - 22 .53 50,732 .74 0.00 50,286.19 0.00 - 446.55 
50,75527 3.53 22 .53 - 2253 50,732 .74 50,286.19 - 446.55 

30 Sep 04 1,359,221 680 1,ZW§7YN- 7_72 .72 640.37 -1 .441 .53 1,423,537.01 000 1 .436,527 .41 0.00 12,990TO 
1,424,978.54 - 72 .72 64037 .1 .441 .53 1,423,537.01 1,436,527.41 12,990 .40 

26 Dec 02 Acq Prem Amon 1,351,403 190 1,416,650.63 72 .13 636.08 1,437.24 1,415,213.39 0.00 1,428,264.25 0.00 13,050.86 
1,416,650 63 72 .13 636.08 1,437.24 1,415,213.39 1,428,264 25 13,050.86 

10 Feb 04 Acq Prem Amon 7,818.490 8,327.91 0.59 - 429 - 429 8,323.62 0.00 8,263.17 0.00 - 60 .45 
8,327.91 059 - 429 - 429 8,32362 8,263.17 - 60 .45 

29 Oct 04 1,312,662 1 M __TTr6Z3_978 7042 688.27 -1,466 .46 1,374,572 62 0.00 1,383,217.70 0.00 8.645 08 
1,376,039 08 70.42 688.27 -1,466 .46 1,374,572.62 1 .383,217.70 8,64508 



21 Nov 03 Acq Prem Amort 1,122,098 060 1,206,167.75 1,18387 9,395.90 9,490.53 1,196,677.22 0.00 1,188,723.75 0.00 - 7,953.47 
1,206,167.75 1,183.87 9,395.90 9,490.53 1,196,677.22 1,188,723.75 - 7,953.47 
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+ Fixed Income Amortization - Taxable 
Calculatlon Method: 00-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accrelion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation TotaT 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
31 Doc 04 1,241,436 640 1,301,374 75 67 .28 --785.14 -1,521 .10 1,299,853.65 000 1,298,077.19 0.00 -1,776 .46 

1,301,374 .75 67 .28 78514 .1 .521 .10 1,299,853.65 1,298,077.19 -1,776.46 

26 Dec 02 Acq Prem Amort 1,241,436.640 1,301,374.75 67 .28 78514 1,521.10 1,299,853.65 0.00 1,298,077.19 0.00 1,776.46 

1,301,374.75 6728 785.14 1,521.10 1,299,853.65 1,298,077.19 1,776.46 

CUSIP. 31392JAC3 FNMA REMIQ SER 2003-W2 cL I-A2 7 07-25-2032 issue Date : 1 Jan 03 Rate. 7% Yield to Maturity: 0% Maturity uate: 25 Jul 32 Estimated 
Maturity Date . I Apr 09 

30 Jan 04 1,325,741 780 1,425,068.84 101.26 101.26 -213 .08 1,424,855.76 0.00 1,433,044 67 0.00 8,188.91 
1,425,068.64 101.26 10126 -213 .08 1,424,855.76 1,433,044.67 8,188.91 

21 Nov 03 Acq Prem Amort 1,325,741 780 1,425,068.84 101.26 101.26 213.08 1,424,855.76 0.00 1,433,044.67 0.00 8,188.91 
1,425,068 84 10126 10126 21308 1,424,855.76 1,433,044 67 8,18891 -

27 Feb 04 1,289,293 320 1,385,889.59 99 .01 .-197.49 -30623 1,385,583.36 0.00 1,395,257.76 0.00 9,674.40 

1,385.889 59 9901 19749 -306 .23 1,385,583.36 1,395,257.76 9,674.40 

21 Nov 03 Acq Prem Amort 1,289,293 320 1,385,889 59 99 .01 19749 30623 1,385,583.36 0.00 1,395.257 .76 0.00 9,674.40 
1,385,889 59 9901 19749 306.23 1,385,583.36 1,395,257 76 9,67440 

31 Mar 04 1,253,903 880 1,347,848.71 96 .80 28887 -.394 .62 1,347,454.09 0.00 1,363,228 00 000 15,7 
1,347,848.71 96 .80 28887 -39462 1,347,454 09 1,363,228.00 15,773 .91 

21 Nov 03 Acq Prem Amort 1,253,903.880 1,347,848.71 9680 288.87 394.62 1 .347,454.09 0.00 1,363,228.00 0.00 15,773 .91 
1,347,848 71 9680 28887 39462 1,347,464 09 1,363,228 00 15,773 .91 

30 Apr 04 1,203,280 too 1,293,432.10 93 .38 370.59 -472.07 1,=03 0.00 1,279,237.16 0.00 .13,722 
1,293,432.10 93 .38 370.59 -47207 1,292,960 03 1,279,237.16 .13,722.87 

21 Nov 03 Acq Prem Amorl 1,203,280 100 1,293,432.10 9338 37059 472.07 1,292,960.03 0.00 1,279,237.16 0.00 13,722 .87 

1,293,432 10 9338 37059 47207 1,292,960 03 1,279,237.16 - 13,72287 
28 May 04 lJ711,271 530 1,259,025 39 8,2il .17 8,571 .90 .8,670.68 1,250,354.71 000 1,241,914.43 0.00 .8, 

1,259,025 39 8,211 .17 8,571 90 .8,670.68 1,250,354.71 1,241,914.43 .8,44028 

21 Nov 03 Acq Prem Amorl 1,171,271 530 1,259,025.39 8,211 .17 8,571 .90 8,67068 1,250,354.71 0.00 1,241,914.43 0.00 8,440.28 
1,259,025 39 8,211 .17 8,571 90 8,67068 1,250,354.71 1,241,914 43 - 8,44028 

30 Jun 04 1,122,098.060 1,206,167 75 1,18387 9,395.90 .9,490.53 1,196.677 .22 0.00 1,188,723.75 0.00 -7,953.Z 
1,206,167.75 1,18387 9,395.90 .9,490.53 1,196,677.22 1,188.723 .75 -7,953 .47 



Fixed Income 
30 Jul 04 1,072, 1 13 640 1,152,438.40 1,091 .93 10,069 .28 .10J59 70 1,142.27 

- 
70 1,142,805.60 0.00 52690 

1,152,438 40 1,091 .93 10,06928 -10,159.70 1,142,278.70 1,142,805.60 526.90 

21 Nov 03 Acq Prem Amort 1,072,113 640 1,152,438 40 1,091 .93 10,06928 10,159 .70 1,142,278.70 0.00 1,142,805 60 0.00 526.90 
1,152,438 40 1,091 .93 10,069 .28 10 .15970 1,142,278.70 1,142,805 60 526.90 

31 Aug 04 1,034,408 300 1,111,908 11 1,017.63 T_0_,73_2-r8 -10,82002 1,101,088.09 0.00 1J07,787.16 000 5,69M 
1,111,908.11 1,017.63 10,732 .78 -10,820.02 1,101,088.09 1,107,787.16 6,699.07 

21 Nov 03 Acq Prem Amort 1,034,408 300 1,111 .908 11 1,017.63 10,732 .78 10,82002 1,101,088 09 0.00 1,107,787.16 0.00 6,699.07 
1,111,908 11 1,01763 10,732 .78 10,82002 1,101,088.09 1,107,787 16 6,699.07 

30 Sep 04 1,002,499.400 1,679M4 - 953 2`1 11,354 .91 .11,439.46 1,066,169.-08 0.00 1,073,927.48 0.00 7,758M 
1,077,608 54 953.21 11,35491 -11,439.46 1,066,169.08 1,073,927.48 7,758.40 

N 
21 Nov 03 Acq Prem Amort 1,002,499.400 1,077,608 54 95321 11,354 .91 11,439 .46 1,066,169.08 0.00 1,073,927.48 0.00 7,758.40 

1,077,608 54 95321 11,35491 11,43946 1,066,169.08 1,073,927 48 7,75840 
29 Oct 04 971 .464.550 1,044,248.50 893.25 -11,97857 1,032,269.93 0.00 1,037,645 57 0.00 5,375.64 

1,044,248.50 89325 11,896 .64 -11,97857 1,032,269.93 1,037,645 57 5,375.64 

21 Nov 03 Acq Prem Amort 971,464.550 1,044,248.50 893.25 11,896 .64 11,978 .57 1,032,269.93 0.00 1,037,645.57 0.00 5,375.64 
1,044,248 50 89325 11,89664 11,978 .57 1,032,269 93 1,037,645.57 5,375.64 

30 Nov 04 938,344310 1,008,646.83 834.81 12,325 .86 -1r4mg 996,241 .84 0.00 993,472.04 0.00 _2,769 .9b 
1,008,646.83 834.81 12,325 .86 -12,40499 998,241 .84 993,472.04 -2,76980 

21 Nov 03 Acq Prem Amort 938,344.310 1,008.646 83 834.81 12,325 .86 12,40499 996,241 .84 0.00 993,47204 0.00 2,769.80 
1,008,646 83 834.81 12,32586 12,404 .99 996,24184 993,47204 2,769.80 

31 Dec 04 902,962.590 970,61425 777.70 12,638 .79 _TUM4 957,899.31 0.00 956,855.91 000 .1,04340 
970,61425 777.70 12,638 .79 -12,71494 957,899.31 956,855.91 -1,043.40 

21 Nov 03 Acq Prem Amort 902,962590 970,61425 77770 12,638 .79 12,714 .94 957,89931 000 956,855.91 0.00 1,043.40 
970,61425 777.70 12,638 .79 12,714 .94 957,899.31 956,85591 1,043.40 

CUSIP, 31392JAP4 FNMA PRFASSIGN 00014 5 67399978638 07-25-2032 Issue Date : I Jan 03 Rate : 5.67399978638% Y:eld to Maturity . 0% Maturity Date, 25 Jul 32 

1,244,437.50 7.43 743 -7 .43 1,244,430.07 0.00 1,269,722.64 0.00 25,292 .57 
1,244,437.50 7.43 7.43 -7.43 1,244.430 .07 1,269,722.64 25,292.57 

1,244,437 50 7.43 743 7.43 1,244,430.07 000 1,269,722.64 000 25,292 .57 
1,244.437 .50 7.43 743 7.43 1,244.430 .07 1,269,722 64 25,292.57 
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* Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion 
Market Value 

Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Galn/Loss 
ActivitV Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local 7o c7a I Local Local Local Gain/Loss Local Market 

Assets Held 

27 Feb 04 1,200,000.000 



OU6 "Stakfiien''i,', 
1 JAN 04 $1, D~c o'4,, , 

Assets Held 

Fixed Income 

31 Mar 04 1,200,000 000 1,244,437 50 5500 62.43 -6243 17a,375.07 0.00 1,275,513.84 0.00 31,138 .77 
1,244,437.50 55.00 62 .43 -6243 1,244,375.07 1,275,513.84 31,138.77 

20 Feb 04 Acq Prem Amorl 1,200,000 000 1,244,437.50 5500 62.43 6243 1,244,375.07 0.00 1,275,513.84 0.00 31,138.77 
1,244,437.50 55.00 62.43 6243 1,244,375.07 1,275,513 84 31,138 .77 

CUSIP 31392JWJ4 FNMA PREASSIGN 00489 6.5 12-25-2042 Issue Date . 1 Feb 03 Rate- 6 5% Yield to Maturity: 0% Maturity Date. 25 Dec 42 

30 Jan 04 702,499.340 745,08836 5152 51 .52 -481 81 744,606.55 0.00 748,776.48 0.00 4.169 .93 
745,08836 51 .52 51 .52 -481 .81 744,606.55 748,776.48 4,169.93 

7 Apr 03 Acq Prem Amort 702,499340 745,08836 51 .52 51 .52 481 81 744,606.55 0.00 748,776.48 000 4.169 .93 
745,08836 51 52 51 52 481 81 744,60655 748,77648 4,16993 

27 Feb 04 685,v!)2 dbu 1= 53 50 .49 T080- -520.95 727,017.58 0 W- --M2,854.66 000 5,83708 
727,53853 5049 10080 -520 .95 727,01758 732,854.66 5,837.08 

7 Apr 03 Acq Prem Amorl 685,952650 727,53853 5049 100.80 52095 727.017.58 0.00 732,854.66 0.00 5.83708 
727,53853 5049 10080 52095 727,017.58 732,85466 5,83708 

31 Mar 04 673,401.510 714,226.48 49.88 14884 -561 .30 713,665.18 0.00 722,22312 000 8,557.9 
714,226.48 4988 14884 -561 .30 713.66518 722,22312 8,557.94 

7 Apr 03 Acq Prem Amort 673,401 .510 714,22648 49.88 14884 561 .30 713,66518 0.00 722,22312 0.00 8,557.94 
714,22648 49.88 14884 561 .30 713,665.18 722,223.12 8,557.94 

GUSIP 31392JYE3 FNMA REMIC SER 2003-VV3 CL W 6 5 08-25-2032 Issue Date 1 Feb 03 Rate. 6 5% Yield to Maturity. 0% Maturity Date : 25 Aug 32 

30 Jan 04 2,212,641,600 2,345,138 84 - 142.64 142 64 -1,170 .07 2,343,968.77 000 2,358,399.37 0.00 14,430.60 
2,345,138 84 142.64 14264 -1,170 .07 2,343,968 77 2,358,399.37 14,43060 

25 Feb 03 Acq Prem Amort 1,187,895 940 1,266,594 04 8507 85.07 91289 1,265,681.15 0.00 1,266,148.59 0.00 467.44 
1,266,594.04 85 .07 85.07 91289 1,265,681.15 1,266,148.59 467.44 

8 Sep 03 Acq Prem Amort 1,024,745 660 1,078,544 80 57 .57 5757 257.18 1,078,287.62 0.00 1,092,250.78 0.00 13,963 .16 
1,078,6" 80 5757 5757 257.18 1,078,287 62 1,092,250 78 13,963 .16 

27 Feb 04 2,131,564 510 2,258,690 39 13752 -2735 -1,24528 2,257,445.11 000 2,277,310.23 0.00 19,865 .12 
2,258,690.39 137.52 - 274.35 -1,24528 2,257,445.11 2,277,310.23 19.665 .12 

25 Feb 03 Acq Prem Amort 1,106,818.850 1,180,145.59 79.66 15892 - 93024 1,179,215.35 0.00 1,182,497.59 0.00 3,282.24 
1,180,145.59 79.66 15892 93024 1 .179,215 .35 1,182,497.59 3,282.24 

8 Sep 03 Acq Prem Amort 1,024,745 660 1,078,5" .80 57.86 115.43 31504 1,078,229.76 0.00 1,094,812 65 0.00 16,58289 
1,078,5" 80 57.86 115.43 315.04 1,078,229.76 1,094,812.65 16,582.89 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 113 Original Cost Penod Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares(PAR Local [oca Local Local Local GairtlLoss 17oc-al Market 



15 Apr 04 Acq Prom Amort 729,751 200 788,50188 881 .29 3,061 80 3.061 .80 785,440.08 000 785,01672 000 - 42336 
788,501 88 881 29 3,061.80 3,061 .80 785,44008 785,016.72 - 423.36 

CUSIP 313920660 I-MLMU MUL I ICLASS PREASSIGN 00871 6 09-25-2016 
- 

Issue Date I Aug 01 Rate 6% Yield to Maturity . 0% Maturity Date, 25 Sep 16 Estimated 
Maturity Date, 6 Jan 08 

30 Jan 04 1,429,999.990 1,531,440 62 - 1,17721 1,177.21 -19,65028 1,511,790 34 0.00 1,504,056.97 0.00 .7,733 .37 
1,531,440 62 1,177.21 1,177.21 -19,65028 1,511,790.34 1,504,056.97 -7,733 .37 

25 Feb 03 Acq Prom Amort 1,429,999 990 1,531,440.62 1,17721 1,177.21 19,65028 1,511,790.34 000 1,504,056 97 000 - 7,733.37 
1,531,440 62 1,17721 1,17721 19,65028 1,511,790 34 1,504,056 97 7,73337 

27 Feb 04 1,429,999.990 1,57,TM2 5,195.21 6,372.42 -24,845.49 1,506,595.13 000 1,506,835.61 0.00 240.T8 
1,531,440 62 5,19521 6,372.42 -24,845.49 1,506,595 13 1,506,835.61 240.48 

25 Feb 03 Acq Prom Amort 1,429,999 990 1.531,440.62 5,19521 6,372.42 24,84549 1.506,595.13 0.00 1,506,835 61 0.00 240.48 
1,531.440 62 5,195.21 6,372.42 24,845 .49 1,506,595.13 1,506,835 61 240.48 
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Fixed Income Amortization - Taxable 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date SecuritV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
31 Mar 04 2,072,037.950 2,195,220 20 133.92 399.72 -1,329 . 

1 
7 2,193,891 .03 000 2,222,260.70 0.00 28,369 .67 

2,195,220.20 133.92 39972 .1,329 .17 2,193,891.03 2,222,260.70 28,369 .67 

25 Feb 03 Acq Prom Amort 1,047,292 290 1,116,675 40 75.76 22613 955.97 1,115,719.43 0.00 1 .123,220 .98 0.00 7,501 .55 
1,116,675.40 7576 226.13 95597 1,115,719.43 1,123,220.98 7,501 .55 

8 Sep 03 Acq Prom Amorl 1,024,745.660 1,078,544 80 58.16 17359 37320 1,078,171.60 0.00 1,099,039.72 0.00 20,868 .12 
1,078,544.80 58.16 173.59 37320 1,078,171.60 1,099,039.72 20 .868 .12 

CUSIP 31392OUK4 FNMA REMIC SER 2001-T8 CL Al 7.5 07-25-2031 Issue Date . 11 Jul 01 Rate: 7.5% Yield to Maturity : 0% Maturity Date . 25 Jul 31 Estimated 
Maturity Date: 15 Jul 09 

28 May 04 784,195.860 847,329.76 1,363.29 1,36329 -1,36329 845,966.47 0.00 843,726.52 0.00 -2,239.95 
847,329.76 1,36329 1,363.29 .1,363.29 845,966.47 843,726.52 -2,239.95 

15 Apr 04 Acq Prom Amort 784,195.860 847,329.76 1,36329 1,363.29 1,36329 845,966.47 0.00 843,726.52 0.00 2,239.95 
847,329.76 1,36329 1,36329 1,36329 845,96647 843,72652 2,23995 

30 Jun 04 761,542.830 U =,8 - 95159 2,27550 -2,275.50 820,577.48 0.00 816,038.84 000 -4,538 .65 
822,852.98 95159 2,275.50 -2,275.50 820,577.48 816,038.84 -4,538.65 

15 Apr 04 Acq Prom Amort 761,542830 822,852.98 951 .59 2,27550 2,27550 820,577.48 000 816.03884 000 4,53865 
822,85298 951 59 2,27550 2,27550 820,57748 816,03884 4,53865 

30 Jul 04 129,751 200 788,501 .88 881 29 3,061.80 -3,061 .80 785,445.08 0.00 785,016.72 0.00 -423 .36 
788,501 .88 88129 3,061.80 -3,061 .80 785.440 .08 785,016.72 -423 .36 
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Fixed Income Amortization - Taxable 
Calculation Method.- OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code PremAmortTaxable-PerlRS Code 

Amortization/Accretion Unrealized 
Asset iD Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 

Activity Date Security Description E3ase Bass Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Inconie 
31 Mar 04 1,429,999.960 1,531,440.62 4.160.98 10,55340 -29.026 .47 502,414.15 0.00 1,511,298 06 6.00 8,883.91 

1,531,440 62 4,18098 10,55340 -29,02647 1,502,414.15 1,51 1,298.06 8,883.91 

25 Feb 03 Acq Prom Amort 1,429,999.990 1,531,440 62 4,18098 10,553 .40 29,02647 1,502.414 15 000 1,511,298.06 000 8,883.91 
1,531,440 62 4,18098 10,55340 29,02647 1,502,414.15 1 ~Z5611 ~241nl .ll 8,883.91 

30 Sep 04 1,429,999.990 1,531,440.6r-----TT =. 13,469 .57 -31,942.9Z 1,499,497.98 0.00 
1 g 

bu 0.00 
1,531,440 62 2,916.17 13,46957 -31,942.64 1,499,497.98 1,486,423.50 .13,074.48 

25 Feb 03 Acq Prom Amort 1,429,999.990 1.531,440 62 2,916.17 13,46957 31,942 .64 1,499,497.98 0.00 1,486,423.50 0.00 13,074 .48 

1,531,440 62 2.916.17 13,46957 31,942.64 1,499,497.98 1,486,423 50 - 13,074 .48 

29 Oct 04 1,429,999.990 1,531,440 62 4,07923 17,548 .80 -36,02187 170-77.75 0.00 1,489,708.21 0.00 .5 .71 
1,531,440 62 4,079.23 17,548 .80 -36,021 .87 1,495,418.75 1,489,708 21 -5,710.54 

25 Feb 03 Acq Prem Amort 1,429,999.990 1,531,440 62 4,07923 17,54880 36,021 .87 1.495,418 .75 0.00 1,489,708 21 000 5,710.54 
1,531,440 62 4,079.23 17,54880 36,021 .87 1,495,418.75 1,489,708.21 - 5,710.54 

CUSIP. 313921 DF2 FNMA PREASSIGN 00078 6 5 10-25-2031 Issue Date . I Sep 01 Rate . 6.5% Yield to Maturity: 0% Maturity Date: 25 Oct 31 Estimated 
Maturity Date: 2 Apr 08 

31 Mar 04 1,328,184 070 1,387,952.36 1,44340 1,443.40 -1,443 .40 1,386,508.96 0.00 1,378,970.11 0.00 -7,63885 
1,387,952 36 1,443.40 1,443.40 -1,443 .40 1,386,508.96 1,378,970.11 -7,538.85 

12 Mar 04 Acq Prom Amort 1,328,194 070 1,387,952.36 1,44340 1,44340 1,443.40 1 .386,508 .96 000 1,378,970.11 0.00 - 7,53885 
1,387,952.36 1,44340 1,44340 1,443.40 1,386,508.96 1,378,970 11 - 7,53885 

30 Apr 04 1,226,895 650 1,282, 105 .96 4,272.17 5,605.50 .51605 .50 1,276,500.46 0.00 1,290,317.20 0.00 13.81 
1,282,105.96 4,272.17 5,605.50 -5,605 .50 1,276,500.46 1,290,317.20 13,816.74 

12 Mar 04 Acq Prom Amort 1,226,895.650 1,282,105.96 4,272.17 5,605.50 5,60550 1,276,500.46 0.00 1,290,317.20 000 13,816.74 
1,282,105.96 - 4,272.17 5,605.50 5,605.50 1,276,500.46 1,290,317 20 13,816.74 

CUSIP'31393L[-MO FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 0245-2043- Issue Date . I Feb 03 Rate . 7% Yield to Maturity: 0% Maturity Date: 25 Feb 43 

30 Jan 04 1,572,527.140 1,679,655.56 - 49 .48 - 49.48 -78.75 1,679,576.81 0.00 1,702,281.70 0.00 22,704.89 
1,679,655 56 49 .48 49.48 -78.75 1,679,576.81 1,702,281.70 22,704.89 

4 Doc 03 Acq Prem Amort 1,572,527.140 1,679,655 56 49.48 4948 78.75 1,679,576.81 0.00 1,702,281.70 0.00 22,704.89 
1,679,655 56 49 .48 4948 7875 1,679,576 81 1,702,281 70 22,70489 

27 Feb 04 1,528,224.240 1,632,334 52 48.35 96.44 -124 .88-- 1,632,209.64 000 1,661,089-13 0.00 28.87 
1,632,334 52 48.35 96.44 -124 .88 1,632,209.64 1,661,089.13 28,879.49 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base -Base Base Bas2 Base Translation Base Translation, Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Mari(et 

Assets Held 
Fixed Income 

4 Dec 03 Acq Prom Amort 1,528,224.240 1,632,334.52 48.35 96 .44 12488 1,632,209.64 0.00 1,661,089.13 0.00 28,879 .49 
1,632,334.52 4835 9644 12488 1,632,209.64 1,661,089.13 28,879 .49 

31 Mar 04 1,480,W4 .1VU 1,581.502 40 47. 
1 
0 14054 -168 .09 1,581,334.31 0.00 1,617,279.70 0.00 35,945 .39 

1,581.502.40 4710 140 
. 
54 -16809 1.581,334.31 1,617,279.70 35,945 .39 

4 Dec 03 Acq Prom Amort 1,480,634.190 1,581,502 40 47.10 140.54 168.09 1,581,334.31 0.00 1,617,279.70 0.00 35,945 .39 
1,581,502 40 47.10 14054 16809 1,581,334.31 1,617,279.70 35,945 .39 

30 Apr 04 1,419,630 620 1,516.342 96 45 .40 180.15 -206 .56 1,516,136 40 0.00 1,514,019.45 0.00 -2,116.95 
1,516,342 96 4540 180.15 -20656 1,516,136.40 1,514,019.45 .2,116.95 

4 Dec 03 Acq Prom Amort 1,419,630 620 1,516,342.96 45 .40 180.15 206.56 1,516,136.40 0.00 1,514,019.45 0.00 - 2,11695 
1,516,342 96 4540 18015 20656 1,516,136 40 1,514,019.45 - 2,11695 

28 May 04 1,372,507 9/U 1,4156,U I U 08 44 .14 218.31 -243.84 1,465,766.24 0.00 1,451,766.19 0.00 .14,000.05 
1,466,010 08 44 .14 218.31 -243.84 1,465,766.24 1,451,766.19 .14,000.05 

4 Dec 03 Acq Prom Amort 1,372,507 970 1,466,010 08 44 .14 21831 243.84 1,465,766.24 0.00 1 .451,766 .19 0.00 14,000.05 
1,466,010 08 4414 21831 24384 1,465,766 24 1,451,766.19 14,000 .05 

30-Jun 04 1,311,151 670 1,4UU,4/J.88 4238 250.93 -27532 1,400,198 56 0.00 1,384,941 .98 0.00 -7979M 
1,400,473 88 4238 250.93 -27532 1,400,198.56 1,384,941 .98 -15,256.59 

4 Dec 03 Acq Prom Amorl 1,311,151 670 1,400,473.88 42 .38 250.93 27532 1,400,198.56 0.00 1,384,941 .98 0.00 15,256 .59 
1,400,473 88 4238 25093 27532 1,400,198 56 1,384,941 .98 15,25659 

30 Jul 04 1,2R_,919-090 1,338,284 84 4086 28065 -303 .95 1,337,980.89 0.00 1,327,195.17 0.00 -10,79972 
1,338,284.84 4086 280.65 -303 .95 1,337,980.89 1,327.195 17 -10,785.72 

4 Dec 03 Acq Prom Amort 1,252,929 050 1,338,284 84 40.86 280.65 30395 1.337,980.89 0.00 1,327,195.17 0.00 10,785 .72 
1,338,284.84 4086 28065 30395 1,337,980 89 1,327,195.17 10,785 .72 

31 Aug 04 1,195,437 290 1,276,876 45 39.06 30683 -32906 1,276,547.39 000 1,282,853 64 0.00 6.3 
1,276,876 45 3906 306.83 -329 .06 1,276,547.39 1,282,853.64 6,306.25 

4 Dec 03 Acq Prom Amort 1,195,437.290 1,276,876 45 39.06 30683 329.06 1,276,547.39 000 1,282,853.64 0.00 6,306.25 
1,276,876 45 3906 30683 32906 1,276,547.39 1,282,853 64 6,306.25 

30 Sep 04 1,146,340.690 1,224,435.14 '57.67 331.90 -35322 1,224,081.92 000 1,230,525.66 0.00 6,443.74 
1,224,435.14 37.67 331 .90 -35322 1,224,081.92 1,230,525.66 6,443.74 

4 Dec 03 Acq Prom Amort 1,146,340 690 1,224,435.14 37.67 331 .90 353.22 1,224,081.92 0.00 1,230,525.66 0.00 6,443.74 
1,224,435 14 37.67 33190 35322 1,224,081 .92 1,230,525.66 6,443.74 

3,134.67 29 act 04 1,102,911.360 1,178,047.19 36 .44 355.77 -376 .28 1 . 177,670 91 0.00 1,180,805.58 0.00 
1,178,047.19 36.44 355.77 -376 .28 1, 1 T7,670.91 1,180,805.58 3,134.67 



12 Sep 03 Acq Prern Amort 2,406,697.210 2,549,594.87 7236 215.99 45107 2,549,143.80 000 2,622,761.34 0.00 73 .617.54 
2,549,594 87 7236 215.99 451 .07 2,549,143.80 2.622,761 .34 73,617.54 

CUSIP 31393TCH7 FNMA PREASSIUN 00056 4 5 03-25-2017 Issue Date : I Aug 03 Rate : 4.5% Yield to Maturity. 0% Maturity Date : 25 Mar 17 Estimated 
Maturity Date: 25 Aug 11 

1,454,999.990 25 Feb 04 Acq Prern Amort 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

PremAmort Tax Exempt-PerlRS Code Prom Amort Taxable-Per IRS Code 
Amortization/Accretion Unrealized 

Asset 1D Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Dale Security Description Base Base Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Co-c-al Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
4 Doc 03 Acq Prem Amort 1,102,911.360 1 .178,047.19 36.44 35577 $76.28 1,177,670.91 0.00 1,180,805.58 0.00 3,134.67 

1,178,047 19 3644 355.77 37628 1,177,670 91 1,180,805 58 3,13467 
30 Nov 04 1-7T,7777-1 .137,99550 35.40 379.07 -39889 1,137,596.61 0.00 1,130.338.38 0.00 -7,258 .23 

1,137,995.50 3540 379.07 -39889 1 .137,596 .61 1,130,338.38 -7,258 .23 

4 Dec 03 Acq Prem Amort 1,065,414 170 1,137,995 50 3540 379.07 39889 1 .137,596 .61 000 1,130,338 38 0.00 - 7,25823 
1,137,995.50 3540 37907 398.89 1,137,596.61 1,130,338 38 7,25823 

31 Dec 04 1,037,049 340 1,107,698 32 3464 403.62 -42291 1,107,275.41 000 1 .100,245 05 0.00 -7,030 .35 
1,107,698.32 3464 40362 -422 .91 1,107,275.41 1,100,245.05 -7,030 .36 

4 Dec 03 Acq Prem Amorl 1,037,049 340 1,107,698 32 34 .64 403.62 42291 1,107,275.41 0.00 1,100,245 05 000 7,030.36 
1,107,698 32 34 .64 403.62 422.91 1,107,275.41 1,100,245 05 - 7,030.36 

CUSIP: 31393TS54 FNMA REMIG SER 2003-W15 CL 1A1 6 5 07-25-2043 issue Date. 1 Sep 03 Rate : 6.5% Yield to Maturity: 0% Maturity Uate. 25 Jul 43 

30 Jan 04 2,532,981 750 2,683,377 55 75 .39 7539 -322 .81 2,683,054.74 0.00 2.733,885 45 000 50,830 .71 
2,683,377.55 75 .39 75.39 -322 .81 2,683,054.74 2,733,885.45 50,830 .71 

12 Sep 03 Acq Prem Amort 2,532,981.750 2,683,377.55 7539 75.39 322.81 2,683,054.74 0.00 2,733,885.45 0.00 50,830 .71 
2,683,377 55 75 .39 7539 32281 2,683,054 74 2,733,885 45 50,83071 

27 Feb 04 2,476,150250 z,623,171.68 7407 147.77 -389.64 2,622,782.04 0.00 2,682,687.92 000 59.90588 
2,623,171.68 74 .07 147.77 -389.64 2,622,782 04 2,682,687.92 59,905 .88 

12 Sep 03 Acq Prem Amort 2,476,150 250 2,623,171 .68 7407 147.77 389.64 2,622,782.04 0.00 2,682,687.92 0.00 59,905 .88 
2.623,171 68 7407 14777 389.64 2,622,782 04 2,682,687.92 59,905 .88 

31 Mar 04 2,406,697 210 2,549,594 87 72.36 21599 -451 .07 2,549,143.80 0.00 2,622,761 .34 0.00 73,617.54 
2,549,594.87 72.36 21599 -451 .07 2,549,143.80 2,622,761 .34 73,617 .54 

27 Feb 04 1,454,999 990 1,466,594.53 0.08 008 -0 .08 1,466,594 45 0.00 1,465,353.19 0.00 -1,241 .26 
1,466,594.53 0.08 008 -0.08 1,466,594.45 1,465,353 19 -1,241 .26 

1,466,594.53 008 0.08 0.08 1,466,594.45 0.00 1,465,353.19 0.00 1,241.26 
1,466,594.53 008 0.08 0.08 1,466,594.45 1,465,353.19 - 1,241 .26 
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* Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

ActivitV Date Security Description Base Bass Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
31 Mar 04 1,454,999.990 1,466,594 53 10908 109.16 -109 .16 1,466,485 37 000 1,477 673.55 000 11,188 .18 

1,466,594 53 109.08 109.16 -109 .16 1,466,485.37 1,477:673.55 11 .188 .18 

25 Feb 04 Acq Prom Amort 1 .454,999 990 1,466,594.53 109.08 109.16 10916 1,466,485.37 0.00 1 .477,673.55 0.00 11,188 .18 
1,466,594 53 10908 10916 10916 1,466,485.37 1,477,673 55 11,188 .18 

30 Apr 04 1,454,999.990 1,466,594.53 127.97 _fTM -237 .13 11,466,357 40 0.00 1,438,303.14 0.00 -28,05426 
1,466,594 53 127.97 237.13 -237 .13 1,466,357.40 1,438,303 14 -28,054.26 

25 Feb 04 Acq Prom Amort 1,454,999.990 1,466.594 .53 12797 237.13 237.13 1,466,357.40 0.00 1,438,303.14 000 28,054 .26 
1,466,594 53 127.97 237.13 237.13 1,466,357.40 1,438,303 14 28,054.26 

28 May 04 1,454,999 990 1,466,594 53 91 .38 328.51 =- . 1 1,466,266.02 0.00 1,416,088 93--- 0.00 .50.1 770 
1,466,594.53 91 .38 328.51 -328 .51 1 .466 .266.02 1,416,088.93 -50,177.10 

25 Fet) 04 Acq Prom Amort 1,454,999.990 1,466,594.53 91 .38 32851 32851 1,466,266 02 0.00 1,416,088.93 0.00 50,177 .10 
1,466.594 53 91 38 32851 32851 1,466,266 02 1,416,088.93 50,17710 

30 Jun 04 1,454,999 990 1,466,594 53 110.27 438.78 _73"8 11,466,155.75 0.00 1,422,261.04 0.00 -43,894.72 
1,466,594 53 11027 438.78 -438 .78 1,466,155.75 1,422,261.04 -43,894.72 

25 Feb 04 Acq Prom Amort 1,454,999.990 1,466,594 53 11027 438 7B - 43878 1,466,155 76 0.00 1,422,261 .04 0.00 43,894 .72 
1,466,594 53 11027 43878 43878 1,466,155 75 1,422,261 04 43,89472 

30 Jul 04 1,454,999,990 1,466,594 53 11068 549.46 -54946 1,466,045.07 0.00 1,431,839.30 000 -34.2UM 
1,466,594.53 110.68 54946 -54946 1,466,045.07 1,431,839.30 -34,205.77 

25 Feb 04 Acq Prom Amort 1,454,999 990 1,466,594 53 110.68 549.46 54946 1 .466,045.07 0.00 1,431,839 30 0.00 34,205.77 
1,466,594 53 11068 54946 549.46 1,466,045 07 1,431,839 30 34,205 .77 

31 Aug 04 1,454,999 990 1,466,594 53 111.08 660.54 -660 .54 1,465,933.99 0.00 1,456,567.03 0.00 -9,366.97 
1,466,594.53 111.08 66054 -660 .54 1,465,933 99 1,456,567.03 -9,36697 

25 Feb 04 Acq Prom Amort 1,454,999 990 1,466,594.53 111.08 660.54 66054 1 .465 .933.99 0.00 1,456,567.03 0.00 9,366.97 
1,466,594 53 11108 660.54 660.54 1,465.933.99 1,456,567 03 9,36697 

30 Sep 04 1,454,999.990 1,466,594.53 111.49 772.03 -77203 1,465,822 50 000 1,451,873.20 0.00 .13,949.31 
1,466,594.53 11149 772.03 -772 .03 1,465,822.50 1,451,873 20 -13,949.31 

25 Feb 04 Acq Prom Amort 1,454,999 990 1,466,594.53 111.49 772.03 77203 1,465,822.50 0.00 1,451,873.20 0.00 - 13,949.31 
1,466,594.53 111.49 77203 77203 1,465,822 50 1,451,873 20 13,949 .31 

29 Oct 04 1,454,999.990 1,466,594 53 11189 88392 --883.92 1,465,710.61 0.00- 1,466,995.01 0.00 1,28440 
1,466,594.53 111.89 88392 -88392 1,465,710.61 1,466,995.01 1,284.40 

25 Feb 04 Acq Prom Amort 1,454,999.990 1,466,594 53 ill 89 883.92 883.92 1 .465,710.61 0.00 1,466,995.01 0.00 1,28440 
1,466,594 53 ill 89 883.92 88392 1,465,710.61 1,466,995.01 1,284.40 



Fixed Income 
30 Nov 04 1,454.999 990 1,466,594.53 112.30 __99622 -99622 1,465,598.31 0.00 1,437,867.37 000 -7773M 

1,466,594.53 1 
1 
230 99622 -99622 1 .465,598 31 1,437,867.37 -27,730.95 

25 Feb 04 Acq Prem Amorl 1,454,999.990 1,466,594 53 11230 996.22 996.22 1,465,598.31 0.00 1,437,867.37 0.00 27,73095 
1,466,594 53 11230 99622 99622 1,465,598 31 1,437,867.37 - 27,73095 

31 Dec 04 1,454,999.990 1,466,593 53 112.71 1 .108 .93 .1,10893 1,465,485.60 0.00 1,464,210.14 000 -1 .27546 
1,466,594 53 112.71 1,108.93 .1,108 .93 1 .465,485 .60 1,464,210.14 -1,275.46 

25 Feb 04 Acq Prem Amort 1,454,999,990 1,466,594 53 112.71 1,108.93 1,108.93 1,465,485.60 0.00 1,464,210.14 000 1,275.46 
1,466,594 53 - 11271 1,108.93 1,108.93 1,465,485.60 1,464,210.14 - 1,27546 

CUSIP. 31393UA45 FNMA REMIG SER 2003-W19 CL 1A5 5 5 11-01-2033 Issue Date : I Dec 03 Rate . 5 5% Yield to Maturity : 0% Maturity Date : I Nov 33 Estimated 
Maturity Date 28 Feb 09 

30 Jan 04 1,525,000 000 1,586,476 56 8690 - 86.90 -8690 1 .586,389 .66 0.00 1,592.411 .86 000 6,022.20 
1,586,476.56 8690 86.90 -8690 1,586,389.66 1,592,411 .86 6,02220 

18 Dec 03 Acq Prem Amort 1,525,000 000 1,586,476.56 8690 8690 8690 1 .586,389 .66 0.00 1,592,411 .86 0.00 6,022.20 
1,586,476 56 86.90 8690 8690 1,586,389 66 1,592,411 86 6,022.20 

27 Feb 04 1,525.000 000 1,586,476.56 71 .74 15864 -15864 1,586,317.92 0.00 1,603,938 27 0.00 17,620 
1 .586 .476 56 71 .74 158.64 -158 .64 1,586,317.92 1,603,938.27 17,620.35 

18 Dec 03 Acq Prem Amort 1,525,000.000 1,586,476 56 71 .74 15864 158.64 1,586,317.92 0.00 1,603,938.27 0.00 17,620.35 
1,586,476 56 7174 15864 15864 1,586,317 92 1,603,938 27 17,620.35 

31 Mar 04 1,525,000 000 1,586,476 56 72 .06 23070 -230 .70 1,586,245 86 000 1 .615,729 .11 0.00 29,483.25 
1,586,476.56 7206 23070 -230 .70 1,586,245 86 1 .615,729 .11 29,483.25 

18 Dec 03 Acq Prem Amorl 1,525,000 000 1,586,476 56 7206 230.70 230.70 1,586,245.86 0.00 1,615,729.11 0.00 29,483.25 
1,586,476 56 7206 23070 23070 1,586,245 86 1,615,729.11 29,483.25 

30 Apr 04 1,525,000 000 1,586,476 56 72 .37 TO= -30307 1.586,173-49 0.00 1,562,575 24 0.00 .23,598.25 
1,586,476.56 72 .37 303.07 -30307 1,586,173.49 1,562,575.24 .23,59825 

18 Dec 03Acq Prem Amorl 1,525,000.000 1,586,476 56 7237 303.07 303.07 1,586,173 49 000 1,562,575.24 0.00 23,598 .25 
1,586,476.56 7237 30307 30307 1,586,173.49 1,562,575.24 - 23,598 .25 

28 May 04 1,525,000 000 1,586,476.56 3,64970 T= -3,952 .77 1,582,523.79 000 1,555,583.88 0.00 -26,93972 
1,586,476 56 3,649.70 3,952.77 -3,95277 1,582,523 79 1,555,583.88 -26,939.92 

3,952.77 1,582,523.79 0.00 1,555,583.88 0.00 - 26,939 .92 
3,952.77 1,582,523.79 1,555.583.88 - 26,939 .92 
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* Fixed Income Amortization - Taxable 
Calculation Method. 010-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

18 Dec 03 Acq Prem Amort 1,525,000 000 1,586,476 56 3,64970 3,952.77 
1,586,476 56 3,649.70 3,952.77 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset 1D Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 

ActivitV Date Security Description Base Bass Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Sharei/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Jun 04 1,525,000.000 1,586,476 56 4,771.97 -4,771 .97 1,581,704.59 0.00 1,536,626.60 0.00 -45,077.99 

1,586,476 56 819.20 4,771 .97 -4,771 .97 1,581,704.59 1,536,626 60 -45,077.99 

18 Dec 03 Acq Prom Amort 1,525,000.000 1,586,476 56 819.20 4,771 .97 4,77197 1,581,704 59 0.00 1,536,626.60 000 45,077.99 

1,586,476 56 819.20 4,771 .97 4,77197 1,581,704.59 1,536,626.60 45,07799 

30 Jul 04 1,525,000 000 1,586.476 56 860.48 5,632.45 _b,952_.'9 1,580,844.11 0.00 1,553,447.35 0.00 -27,396.76 

1,586,476.56 860.48 5,63245 -5,632 .45 1,580,844.11 1,553,447.35 -27,396.76 

18 Dec 03 Acq Prom Amort 1,525,000.000 1,586,476.56 860.48 5,63245 5,632.45 1.580,844 .11 0.00 1,553,447.35 0.00 27,396.76 

1,586,476 56 86048 5,63245 5,63245 1,580,844.11 1,553,447.35 27,396 .76 

31 Aug 04 l,b25,000.000 1,586,476.56 86078 6,49323 -6,49323 1,679,993.33 0.00 1,587.825.43 0.00 7,842.10 

1,586,476 56 860.78 6,493.23 -6,49323 1,579,983 33 1,587,825.43 7,842.10 

18 Dec 03 Acq Prom Amort 1,525,000.000 1,586,476.56 86078 6,49323 6,49323 1,579,983.33 0.00 1,587,825.43 0.00 7.842.10 

1,586,476 56 86078 6,49323 6,493.23 1,579,983 33 1,587,825 43 7,842.10 

30 Sep 04 1,525,000 000 1,586,476.56 91728 7,41051 -7,410 .51 1,579,069'.05 000 1,576,398.60 000 -2 .667.m 
1,586,476.56 91728 7,410.51 -7,41051 1,579,066.05 1,576,398.60 -2,667.45 

18 Dec 03 Acq Prom Amort 1,525,000 000 1,586,476 56 91728 7,410.51 7,410.51 1,579,066.05 0.00 1,576,398 60 0.00 2,667.45 

1,586,476 56 91728 7,41051 7,410.51 1,579,066 05 1,576,398 60 2,667.45 

29 Oct 04 1,525,000.000 1,586,476.56 --944.13 --8,354.64 .8,354 .64 1,578,121 .92 1,575,007.80 0.00 -3,114. Q 
1,586,476 56 94413 8,35464 -8,354 .64 1,578,121 .92 1,575,007.80 -3,114.12 

18 Dec 03 Acq Prom Amort 1,525,000.000 1,586,476.56 944.13 8,35464 8,35464 1,578,121 .92 000 1,575,007.80 0.00 3,114.12 

1,586,476.56 94413 8,35464 8,35464 1,578,121 .92 1,575,007 80 3,114.12 

30 Nov 04 1,525,000 000 1,586,476.56 1,04181 9,396.45 -9,396.45 1,97 =_ 11 000 1,556,683.40 0.00 -20,396.71 

1,586,476 56 1,041 .81 9,396.45 -9,396.45 1,577,080.11 1,556.683 .40 -20,396.71 

18 Dec 03 Acq Prom Amorl 1,525,000 000 1,586,476.56 1,041 .81 9,396.45 9,396.45 1,577,080.11 0.00 1,556.683 .40 0.00 20,396.71 

1,586,476 56 1,04181 9,39645 9,39645 1,577,080.11 1,556,683 40 20,39671 

31 Dec 04 1 .525,000 000 1,586,476 56 1 .019 .13 10,415 .58 -10,415.58 1,576,060.98 0.00 1,553,331 .45- 0.00 -22,729 

1,586,476.56 1,019.13 10,415 .58 -10,415.58 1,576,060.98 1,553,331 .45 -22,72953 

18 Dec 03 Acq Prom Amort 1,525,000.000 1,586,476 56 1,01913 10,41558 10,415.58 1 .576,060 98 0.00 1,553,331 .45 000 22,729 .53 

1,586,476 56 1,019.13 10,415 .58 10,415.58 1,576,060.98 1,553,331 .45 22,72953 

CUSIP 31393U4Q3 FNMA PREASSiGN 00831 7 11-25-2033 Issue Date I Jan 04 Rate. 7% Yield to Maturity : 0% Maturity Date . 25 Nov 33 Estimated 
Maturity Date: 5 Apr 09 



6 Jan 04 Acq Prom Amort 1,313,051.470 1,410,094.19 141.73 141 .73 141 .73 1,409,952 46 0.00 1,410,085.97 0.00 133.51 
1,410,094.19 141.73 14173 14173 1,409,952.46 1,410,085.97 133.51 

31 Mar 04 1,289,548 550 1,384,854.26 88 .65 22784 -227 .84 1,384,626.42 0.00 1,350,324.97 0.00 -34,301.45 

1,384,854.26 88 .65 22784 -227 .84 1,384,626.42 1,350,324.97 -34,301 .45 

6 Jan 04 Acq Prom Amort 1,289,548.550 1,384,854.26 8865 227.84 22784 1,384,626 42 0.00 1,350,324.97 0.00 - 34,301 .45 
1,384,854 26 88 .65 22784 22784 1,384,626.42 1,350,324 97 34,301 .45 

30 Apr 04 1,246,851 .940 1,339,002 10 86 .19 ._306.49 -306 .49 1.00W.61 0.00 1,322,759.91 0.00 -15,935.7'0 
1,339,002.10 8619 306.49 -306 .49 1,338,695.61 1,322,759.91 .15,935.70. 

6 Jan 04 Acq Prom Amorl 1,246,851 .940 1,339,002.10 86 .19 306.49 306.49 1,338,695.61 0.00 1,322,759.91 0.00 15,935.70 
1,339,002.10 86 .19 30649 306.49 1,338,695 61 1,322,759 91 15,935 .70 

28 May 04 1,207,386.390 1,296,619.80 6,579.08 6,87587 -6,87587 1,289,743.93 0.00 1,278,263.59 0.00 -11.48 
1,296,619.80 6,579.08 6 

. 
875.87 -6,875 .87 1,289,743.93 1,278,263.59 .11,480.34 

6 Jan 04 Acq Prom Amort 1,207,386 390 1,296,619.80 6,579.08 6,875.87 6,875.87 1,289,743.93 0.00 1,278,263.59 0.00 11,480.34 
1,296,619 80 6,57908 6,87587 6,87587 1,289,743 93 1,278,263 59 11,480 .34 

30 Jun 04 1,162,188,000 1,248,080 97 1,23526 7.853 .73 -7,853 .73 1,n =. .24 0.00 1,227,342.58 0.00 -12,884 

1,248,080 97 1,23526 7.853 .73 -7,853 .73 1,240,227.24 1,227,342.58 .12,884.66 

6 Jan 04 Acq Prom Amort 1,162,188 000 1,248,080 97 1,23526 7,853.73 7.853 .73 1,240,227.24 0.00 1,227,342.58 0.00 12,884 .66 
1,248,080 97 1,23526 7,853.73 7,853.73 1,240,227 24 1,227,342.58 12,884 .66 

30 Jul 04 2,373,245,800 2,537.62189 1 , 9,24706 -9,247 .06 2,528,374.83 0.00 2,505,297.94 0.00 -23.07 
2,537,621 .89 1,721 .46 9,247.06 -9,247 .06 2,528,374.83 2,505,297.94 -23,076.89 

6 Jan 04 Acq Prom Amort 1,113,632.040 1,195,936.42 1,178.69 8,704.29 8,70429 1,187,232.13 0.00 1,175,596.75 0.00 11,635.38 
1,195,936.42 1,17869 8,70429 8,70429 1,187,232.13 1,175,596.75 11,63538 

14 Jul 04 Acq Prom Amort 1,259,613.760 1,341,685.47 - 542.77 - 542.77 - 542.77 1.341,142 70 0.00 1,329,701 .19 0.00 11,441 .51 
1,341,685 47 - 542.77 - 54277 - 64277 1,341,142.70 1,329,701 19 11,441 51 

31 Aug 04 2,300,196.930 2,459,174 25 2,49522 11,171 .32 -11,171 .32 2,448,002.93 000 2,443,745.32 0.00 -4 .25 
2,459,174.25 2,495.22 11,171 .32 -11,171 32 2,448,002.93 2,443,745.32 -4,257.61 

6 Jan 04 Acq Prom Amort 1,040,583.170 1,117,488.78 1,06293 9.196 .26 - 9,19626 1,108,292.52 0.00 1,105,522.84 0.00 2,769.68 
1,117,488.78 1,062.93 9.19626 9,196.26 1,108,292.52 1,105,522.84 2,769.68 

14 Jul 04 Acq Prom Amort 1,259,613.760 1,341.685 .47 1,432.29 1,975.06 1,975.06 1,339,710.41 0.00 1,338,222.48 0.00 1,487.93 
1,341,685 47 1,432.29 1,975.06 1,975.06 1,339,710.41 1,338.222 .48 1,487.93 
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* Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset iD Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Dale Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
27 Feb 04 1,313,051 470 1,410,094 19 141.73 14173 -141 .73 1,409,952.46 0.00 1,410,085 97 0.00 133.51 

1,410,094.19 141.73 14173 -141 .73 1,409,952.46 1,410,085.97 133.51 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amorlizalion/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base -Bass Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Sep 04 2,223,144 830 2,376,427 52 2,327.67 12.81803 .12,818.03 2,363,609.49 000 2,351,382.49 0.00 -12,227.00 

2,376,427.52 2,327.67 12,81803 -12,81803 2,363,609.49 2,351,382.49 -12,227.00 

6 Jan 04 Acq Prern Amort 963,531 .070 1 .034,742 .05 - 950.44 9,465.74 - 9,465.74 1,025,276.31 000 1,019,110.43 0.00 6,165.88 

1 .034,742 05 - 95044 9,46574 9,465.74 1,025,276.31 1,019,110.43 6,165.88 
14 Jul 04 Acq Prom Amort 1,259,613 760 1,341,685.47 1.377.23 3,352.29 3,352.29 1,338,333.18 0.00 1,332,272.06 0.00 6,061.12 

1,341,685 47 1,3T7 23 3,352.29 3,35229 1,338,333.18 1,332,272.06 6,061.12 

29 Oct 04 2,146,643.040 2.294,2711 77 2,77 =. 14,237.22 -14,237.22 2,280,034.55 000 2,261,677.35 0.00 -18.357 .210 
2,294,271 .77 2.170.74 14,237.22 -14,237.22 2,280,034.55 2,261,677.35 -18,357.20 

6 Jan 04 Acq Prern Amort 887,029.280 952,58630 - 84546 9,559.65 9,55965 943,026.65 000 934,563.41 0.00 8,463.25 
952,58630 - 845.46 9,55965 9.55965 943,02665 934,563.41 8,463.25 

14 Jul 04 Acq Prern Amort 1,259,613 760 1,341,685.47 1,32528 4,677.57 4,677.57 1,337,007.90 0.00 1,327,113.94 000 9,893.96 
1,341,685 47 1,32528 4,67757 4,67757 1,337,007 90 1,327,113 94 9,89396 

30 Nov 04 2,083,177 260 2.226.115 .47 2,035.12 1 g,33M -15,58836 2,210,527.1 11 0.00 2,1177,124 39 000 -33,40272 

2,226.115 .47 2,03512 15,588.36 .15,588.36 2,210,527.11 2,177,124.39 -33,402.72 

6 Jan 04 Acq Prem Amort 823.563 .500 884,430.00 - 758.91 9,63458 9,634.58 874,795.42 0.00 860,704.57 0.00 14,090 .85 

884,430.00 - 758.91 9,634.58 9,63458 874,795.42 860,704.57 14,090 .85 

14 Jul 04 Acq Prem Amort 1,259,613.760 1,341,685.47 1,27621 5,953.78 5,953.78 1,335,731.69 0.00 1,316,419.82 0.00 19,311 .87 
1,341,685 47 1,27621 5,953.78 5,95378 1,335,731 69 1,316,419.82 19,31187 

31 Dec 04 2,019.624 .310 2,157,865 56 1,907.29 16,752.17 -16,752.17 2,141,11J. ;JV 0.0 2,135,449.76 0.00 -5,663 .63 

2,157,865 56 1,907.29 16,752.17 -16,752.17 2,141,113 39 2,135,449.76 -5,663 .63 

6 Jan 04 Acq Prem Amort 760,010.550 816,18009 - 677.49 9,568.59 9,568.59 806,611.50 0.00 803,597.16 0.00 3,014.35 
816,180.09 - 677.49 9,568.59 9,568.59 806,611.50 803,597.16 3,014.35 

14 Jul 04 Acq Prem Amort 1,259,613.760 1,341.685 .47 1.22980 7,18358 7,183.58 1,334,501.89 000 1,331,852.61 0.00 2,649.28 

1,341,685 47 1,229.80 7,183.58 7,183.58 1,334,501.89 1,331,852.61 2,649.28 

CUSIP: 3`1393XUZ8 FNMA REMIG TR 2004-26 CL-PA 4 5 09-25-2025 Issue Date : I Mar 04 Rate : 4 5% Yield to Maturity: 0% Maturity Date: 25 Sep 25 Estimated 
Maturity Date : 26 Mar 08 

30 Jun 04 1,410,000 000 1,416,884 77 - 0.76 - 0.76 -0 .76 1,416,884.01 0.00 1 .428,689 55 0.00 11,805.54 
1,416,884 77 0.76 076 -0 .76 1,416,884.01 1,428,689.55 11,805.54 

22 Jun 04 Acq Prem Amort 1,410,000.000 1,416,884.77 0.76 076 076 1,416,884 01 0.00 1,428,689.55 0.00 11,805.54 

1,416,884 77 076 076 0.76 1,416,884.01 1,428,689.55 11,80554 

30 Jul 04 1,410,000.000 1,416,884.77 153.24 ._154.00 __154.00 1,416,730.77 000 1,436,343.03 0.00 19,612 
1,416,884.77 153.24 - 154.00 -154 .00 1,416.730.77 1,436,343.03 19,61226 
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* Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
22 Jun 04 Acq Prern Amort 1,410,000 000 1,416,884.77 15324 1S400 15400 1,416,730.77 0.00 1 .436,343 .03 0.00 19,612 .26 

1,416,884 77 15324 15400 15400 1,416,730 77 1,436,343.03 19,61226 
31 Aug 04 1,410,000.000 1,416,884.7 41 .24 29524 1,416.589 .53 0.00 1,449.075 .33 0.00 32,485 . 

1,416,884.77 14124 29524 -295 .24 1,416,589.53 1,449.075 .33 32,485 .80 

22 Jun 04 Acq Prern Amort 1,410,000 000 1,416,884 77 14124 29524 295.24 1,416,589 53 0.00 1,449,075.33 0.00 32,48580 
1,416,884 77 14124 29524 29524 1,416,589.53 1,449,075.33 32,485.80 

30 Sep 04 1,410,000 000 1,416,884.77 141.75 43699 -436.99 I.T7,747.78 0.00 1,4" .491 .42 0.00 28,043 .64 
1,416,884 77 141.75 436.99 -436.99 1,416,447.78 1,444,491 .42 28,043.64 

22 Jun 04 Acq Prern Amorl 1,410,000 000 1,416,884 77 14175 436.99 436.99 1,416.447.78 0.00 1,444,491 .42 0.00 28,043 .64 
1,416,884 77 141.76 43699 43699 1,416,447.78 1,444,49142 28,043 .64 

29 Oct 04 1,4110,000 000 1,416,884.77 141.12 578.11 -578.11 1,416,306.66 0.00 1 .446 .848 .94 0.0 30,542 .28 
1,416,884.77 141.12 578.11 -578.11 1,416,306.66 1,446,848.94 30,542 .28 

22 Jun 04 Acq Prern Amort 1,410,000 000 1,416,884.77 141.12 57811 578.11 1,416,306.66 000 1 .446,848 .94 0.00 30,54228 
1,416,884 77 141.12 57811 578.11 1,416,306 66 1,446,848 94 30,54228 

30 Nov 04 1,410,000 000 1,416,884.77 142.95 721.06 -721 06 1.416,163 .71 000 1,430,457.69 0.00 14,293 .98 
1,416,884 77 142.95 721.06 -721 .06 1,416.163.71 1,430,457.69 14,293 .98 

22 Jun 04 Acq Prern Amort 1,410,000.000 1,416,884 77 142.95 72106 721 .06 1,416,163 71 0.00 1,430,457.69 000 14,293 .98 
1,416,884 77 14295 721.06 72106 1,416,163.71 1,430,457 69 14,29398 

31 Dec 04 1,410,000.000 1,416,884 77 1" 29 --865.35 -865.35 1,416,019.42 0.00 1,434,005.25 0.00 17 .985 .IF3 
1,416,884.77 14429 86535 -86535 1,416,019.42 1,434,005.25 17.98583 

22 Jun 04 Acq Prern Amort 1,410,000 000 1,416,884 77 14429 865.35 86535 1,416,019.42 000 1,434,005.25 0.00 17 .985 .83 
1,416,884.77 144.29 86535 865.35 1,416,019.42 1,434,005.25 17,985 .83 

CUSIP 31394A6Y7 FNMA SER 2004-W12 6 07-25-2034 issue Date. I Nov 04 Rate . 6% Yield to Maturity: 0% Maturity Date . 25 Jul 34 

31 Dec 04 1,408,300.660 1,458,251.33 72 .34 7234 -72.34 1,458,178.99 0.00 1,467,629.55 0.00 9,45056 
1,458,251 33 7234 72.34 -72.34 1,458,178.99 1,467,629.55 9,450.56 

12 Nov 04 Acq Prern Amort 1,408,3DO.660 1,458,251.33 72 .34 72 .34 72 .34 1,458,178.99 0.00 1,467,629.55 0.00 9,450.56 
1,458,251 33 72 .34 7234 72.34 1,458,178.99 1,467,629.55 9,450.56 

CUSIP. 31394HT03 FHLMC MULTICLASTSER 2668 CL AD 4 01-15-2015 Issue Date: I Sep 03 Rate : 4% Yield to Maturity: 0% Maturity Date : 15 Jan 15 Estimated 
Maturity Date . 25 Oct 07 



11 Sep 03 Acq Prem Amort 1,570,000 000 1,585,209.38 300.34 2,376.71 3,291.44 1,581,917.94 0.00 1,587,631 .10 0.00 5,713.16 
1,585,209 38 30034 2,376.71 3,29144 1,581,917.94 1,587,631 .10 5,713.16 
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Page 78 of 453 
* Fixed Income Amortization - Taxable 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem, Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Galn/Loss 
ActivitV Date SecuntV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Jan 04 1,570,000 000 1,585,209 38 293.86 29386 .1 .20859 1,584,000.79 0.00 1,598,435 68 0.00 14,43489 

1,585,209.38 29386 293.86 .1,20859 1,584,000 79 1,598,435.68 14,434 .89 

11 Sep 03 Acq Prem Amort 1,570,000 000 1,585,209 38 293.86 29386 1,208.59 1,584,000.79 0.00 1,598,435.68 0.00 14,434 .89 
1,585,209 38 29386 293.86 1,20859 1,584,000 79 1,598,435.68 14,434 .89 

27 Feb 04 --T,77TO-OTO-00 1,585,209 38 29478 588.64 -1,50337 1,583,706 01 000 1,608,174.08 000 24,468 .07 
1,585,209.38 294.78 58864 .1,50337 1,583,706 01 1,608,174.08 24,46807 

11 Sep 03 Acq Prem Amorl 1,570,000 000 1,585,209.38 29478 588.64 1,50337 1,583,706.01 0.00 1,608,174.08 000 24,468 .07 
1,585,209 38 294.78 58864 1,503.37 1,583,706 01 1,608,174 08 24,46807 

31 Mar 04 i,b70,000 000 1,585,209 38 295.69 -1,799.06 1,583,410 32 000 1,620,505 96 0.00 37,0956 
1,585,209 38 295.69 88433 -1,79906 1,583,410.32 1,620,505.96 37,09564 

11 Sep 03 Acq Prem Amort 1,570,000 000 1,585,209.38 29569 884.33 1,79906 1,583,410.32 000 1,620,505.96 0.00 37,09564 
1,585,209.38 29569 88433 1,79906 1,583,410.32 1 .620,505 96 37,09564 

30 Apr 04 1,5tu,uuu.uuu 1,585.209 38 296.62 1,18695 -2,09568 1,583,113.70 0.00 1,588,879.72 0.00 5,766.02 
1,585,209.38 29662 1,180.95 -2,09568 1,583,113.70 1,588,879 72 5,76602 

11 Sep 03 Acq Prem Amort 1,570,000 000 1,585,209.38 29662 1 .180 .95 2,095.68 1,583,113.70 0.00 1,588,879 72 0.00 5,76602 
1,585,209 38 29662 1,18095 2,09568 1,583,113 70 1,588,879.72 5,766.02 

28 May 04 1,570,000 000 1,585,209.38 29755 1,478.50 -2,393 .23 1,582,816.15 000 1,570,419.19 0.00 -12,396.96 
1,585,209.38 297.55 1,478.50 -2,39323 1,582,816.15 1,570,419.19 -12,396.96 

11 Sep 03 Acq Prem Amort 1,570,000 000 1,585,209 38 29755 1,478.50 2,393.23 1,582,816.15 000 1,570,419.19 0.00 - 12,396 .9E 
1,585,209 38 297.55 1,47850 2,39323 1,582,816 15 1,570,419.19 - 12,396 .96 

=un 04 1,570,000.000 1,585,209 38 29847 1,77697 -2,691 .70- 1,582,517.68 0.00 1,569,893.24 0.00 -12,624.T4 
1,585,209.38 29847 1,776.97 -2,691 .70 1,582,517.68 1,569,893.24 -12,624.44 

11 Sep 03 Acq Prem Amort 1,570,000 000 1,585,209 38 298.47 1,776.97 2,69170 1,582,517 68 0.00 1,569,893.24 0.00 12,624 .44 
1 .585,209 38 29847 1,77697 2,69170 1,582,517.68 1,569,893 24 12,624 .44 

Yo-T576-4 1,570,000.000 1,585,209 38 299.40 2,076.37 -2,991 .10 1,582,218.28 0.00 1,575,099.36 0.00 -7,118 .92 
1,585,209 38 29940 2,076.37 -2,991 .10 1,582,218.28 1,575,099.36 -7,118.92 

11 Sep 03 Acq Prem Amort 1,570,000 000 1,585,209 38 299.40 2,076.37 2,991.10 1,582,218.28 0.00 1,575,099.36 0.00 7,118.92 
1,585,209.38 29940 2,076.37 2,991.10 1,582,218 28 1,575,099.36 7,11892 

31 Aug 04 1 .570,000.000 1,585,209.38 300.34 2,376.71 -3,291 .44 1,581,917.94 0.00 1,587,631 .10 000 5,713.16 
1,585,209.38 30034 2,376.71 -3,291 .44 1,581,917.94 1,587,631 .10 5,713.16 



23 Apr 04 Acq Prem Amon 1,465,000.000 1,494,528 91 972.32 3,21522 3,21522 1,491.313.69 000 1,484,589.98 000 - 6,72371 
1,494,528 91 97232 3,215.22 3,21522 1,491,313 69 1,484,589.98 - 6,723.71 

29 Oct 04 1,4654ou,oau 1,494,528 91 1,15785 4,373.07 -4,37307 1,490,155.84 0.00 1,494,332.23 000 4,176.39 
1,494,528.91 1,157.85 4,373.07 -4,37307 1,490,155 84 1,494,332.23 4,176.39 

23 Apr 04 Acq Prem Amort 1,465,000.000 1,494,528 91 1,157.85 4,37307 4,373.07 1,490.155 .84 000 1,494,332.23 0.00 4,17639 
1,494.528 .91 1,157.85 4,37307 4,373.07 1,490,155 84 1,494,332.23 4,176.39 
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Page 79 of 453 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem, Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value GalnA_oss 
Activii7-5-ate Security Description Base Bass Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Sep 04 1,570,000.000 1.585,209 38 301 .27 2.677 .98 -3,592 .71 TW6167157 - - - - - - nO - _____M0,446 78 0.00 -1,169 .89 

1,585,209.38 301 .27 2,677.98 .3,592 .71 1,581,616 67 1,580,446.78 -1,169 .89 

11 Sep 03 Acq Prem Amort 1,570,000 000 1,585,209.38 30127 2,67798 3,592.71 1,581,616.67 0.00 1,580,446.78 000 - 1,169.89 
1,585,209.38 301 .27 2,677.98 3,592.71 1,581,616.67 1,580,446.78 - 1,169.89 

r,USIP . 31394WDA3 FHLMC MULTIQLASS PREASSIGN 00073 4.5 08-15-2013 Issue Date . - I Apr 04 Rate: 4.5% Yield to Matu_r_it_y7% MatuF717a_t97T Aug 13 Estimated 
Maturity Date: 26 Apr 08 

28 May 04 1,465,000 000 1,494,528.91 15654 156.54 -156.54 1,494,372.37 0.00 1,472,908.07 0.00 -21,464.30 
1,494,528.91 156.54 156.54 -156.54 1,494,372.37 1 .472,908 .07 -21 .464 .30 

23 Apr 04 Acq Prem Amort 1,465,000 000 1,494,528.91 15654 156.54 156.54 1,494,372.37 000 1,472,908.07 0.00 21,464.30 
1,494,528 91 15654 15654 15654 1,494,372.37 1,472,908.07 21,464.30 

30 Jun 04 1,465,000 000 1,494,528 91 84794 1,004.48 -1,00448 1,493,524 43 0.00 1.474,332 .05 0.00 .19.192 .38 
1,494,528.91 847.94 1,004.48 -1,00448 1,493,524 43 1,474,332 05 -19,19238 

23 Apr 04 Acq Prem Amort 1,465,000 000 1,494,528.91 84794 1,00448 1,004.48 1,493,524.43 000 1 .474,332 05 0.00 19.19238 
1,494,528 91 84794 1,00448 1,004.48 1,493,524 43 1,474,332 05 19,192 .38 

30 Jul 04 1,465,ooo ooo 1,494,528.91 55262 1,557 10 -1,597A0 1,492.971 .81 0.60 1,480,228.68 0.00 .12,743.14 
1,494,628 91 552.62 1,55710 .1,55710 1,492,971 .81 1 .480,228 .68 -12,743.14 

23 Apr 04 Acq Prem Amort 1,465,000 000 1,494,528.91 55262 1,557.10 1,557.10 1,492,971 .81 000 1,480,228.68 000 12,743 .14 
1,494,528 91 55262 1,557.10 1,557.10 1,492,971 81 1 .480,228.68 12,743 .14 

31 Aug 04 1,4bb,UUU QU(J 1,494,528 91 685.80 2,242.90 .2,242.90 1,492,286.01 0.00 1,47fM.26- 0.00 -442 .82 
1,494,528 91 68580 2,242.90 .2,24290 1,492,286.01 1,491,843.20 -442 .82 

23 Apr 04 Acq Prem Amort 1,465,000 000 1,494,528.91 68580 2,24290 2,242.90 1,492,286.01 000 1,491,843 20 000 - 44282 
1,494,528 91 68580 2,24290 2,24290 1,492,286 01 1,491,843 20 - 442.82 

30 Sep 04 1,465,WO 000 1,494,528-91- 97232 3.215 .22 ____3_,0 5 22 ------ f,-471-,3-13 69 0.00 1,484.589.98 0,00 -9723.71 
1,494,528.91 97232 3,215.22 -3,215 .22 1,491,313 69 1,484,589.98 .6,723 .71 



3 May 04 Acq Prem Amort 1,900,000 000 1,922,859 38 457.33 1,544.37 1 .544 .37 1,921,315.01 0.00 1,935,286.80 000 13,971 .79 
1,922,859 38 45733 1,54437 1,54437 1,921,315.01 1,935,286 80 13,971 .79 

30 Sep 04 1,900,000 000 1,922,859 38 45911 2,003.48 -2,00348 1,920,855.90 0.00 1,924,567.00 000 3,711.10 
1,922,859.38 459.11 2,00348 .2,00348 1,920,855 90 1,924.567.00 3,711.10 

3 May 04 Acq Prem Amort 1,900,000.000 1,922,859.38 459.11 2,00348 2,00348 1,920,855.90 000 1,924,567 00 000 3,711.10 
1,922,859 38 459.11 2,00348 2,00348 1,920,855.90 1,924,567.00 3,711 .10 
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Page 80 of 453 
Fixed Income Amortization - Taxable 
Calculation Method.- OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Galn/Loss 
Activity Date Security Description Base Base Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type SharesIPAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Nov 04 1,465,000 000 1,494,528.91 889.41 5,262.48 .5,262 .48 1,489,266.43 0.00 1,477,231 .29 0.00 -12,035.15 

1,494,528 91 88941 5,26248 -5,26248 1,489,266.43 1.477,231 .29 -12,035.15 

23 Apr 04 Acq Prem Amort 1,465,000 000 1,494,528.91 889.41 5,262.48 5,262.48 1,489,266.43 0.00 1,477,231 .29 0.00 - 12,035 .15 
1,494,528 91 889.41 5,26248 5,262.48 1,489,266.43 1,477,231 29 - 12,035.15 

31 Dec 04 1,465,000.000 1,494,528 91 --778.80 6,04128 .6,041 .28 1,488,487.63 0.00 11,487,515 .59 0.00 -97205 
1,494,528.91 - 77880 6,041.28 -6,041 .28 1,488,487.63 1,487.515 .59 -972 .05 

23 Apr 04 Acq Prem Amort 1,465,000 000 1,494,528.91 778.80 6.041 .28 6.041 .28 1,488,487.63 0.00 1,487,515.59 0.00 - 972.05 
1,494,528.91 778.80 6,041.28 6,041.28 1,488,487.63 1,487,515.59 - 972.05 

CUSIP' 31394XM86 FHLMC MULTIcLAss PREASSIGN 00671 4.5 10-15-2017 Issue Date : I Apr 04 Rate, 4 5% Yield to Maturity : 0% Maturity Date : 15 Oct 17 Estimated 
Maturity Date: 14 Mar 08 

28 May 04 1,900,000 000 1,922,859.38 3863 38.63 -38.63 1,922,820.75 0.00 1,907,949.60 0.00 .14,871.15 
1,922,859.38 3863 3863 -3863 1,922,820.75 1,907,949.60 -14,871.15 

3 May 04 Acq Prem Amort 1,900,000 000 1,922,859 38 3863 3863 3863 1,922,820.75 000 1,907,949 60 0.00 14,871 .15 
1,922,859 38 3863 3863 3863 1,922,820.75 1,907,949.60 14,871 .15 

30 Jun 04 1,900,000 000 79M 999 M_- 594.09 63272 -732.72-- 1,922,226.66 000 1,9110,598.20 0.00 .11,628.46 
1,922:859 .38 594.09 632.72 -632 .72 1,922,226.66 1,910,598 20 .11,628.46 

3 May 04 Acq Prem Amort 1,900,000 000 1,922,859.38 594.09 632.72 632.72 1,922,226.66 0.00 1,910,598 20 0.00 11,628 .46 
1,922,859 38 59409 63272 63272 1,922,226 66 1,910.598 20 11,62846 

30 Jul 04 1,900,000 000 11,=9_38 454.32 1,087.04 -1,087 .04 1,921,772.34 ------TOO 1,919,706.80 0.00 .2,065 .5 
1,922,859 38 454.32 1,087.04 -1,087 .04 1,921,772.34 1,919,706.80 -2,065 .54 

3 May 04 Acq Prem Amort 1,900,000.000 1,922,859.38 45432 1,08704 1,08704 1,921,772.34 000 1,919,706.80 0.00 2,065.54 
1,922,859 38 45432 1,08704 1,08704 1,921,772.34 1,919,706 80 - 2,06554 

31 Aug 04 1,900,000.000 11,922,859 38 45733 1,54437 -1,54497 1,921,315 01 000 1,935,286.80 0.00 13,971 .79 
1,922,859 38 457.33 1,54437 -1,54437 1,921,315.01 1,935,286.80 13,971 .79 



CUSIP. 31395FJE5 FNMA SER 2854 CL PID 5.5 10-15-2027 Issue Date: 1 Sep 04 Rate: 5.5% Yield to Maturity : 0% Maturity Date : 15 Oct 27 Estimated 
Maturity Date . 26 Sep 10 

29 Oct 04 1,410,000.000 1,455,384 38 27.74 27.74 -27.74 1,455,356.64 0.00 1,463,689.98 0.00 8,333.34 
1,455,384 38 27.74 27.74 -27.74 1,455,356 64 1,463,689.98 8,33334 

27.74 27.74 1,455,356 64 000 1,463,689.98 0.00 8,333.34 
27.74 27.74 1,455,356.64 1,463,689.98 8,333.34 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value GaIn/Loss 
Activity Date Security Description Base Base Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
29 Oct 04 1,900,000 000 1,922,859 38 464.60 2,46808 -2,468 .08 1,920,391 .30 0.00 1,935,072.10 0.00 14,680.80 

1,922,859 38 464.60 2,46808 .2,468 .08 1 .920,391 .30 1,935,072.10 14,68080 

3 May 04 Acq Prom Amort 1,900,000.000 1,922,859.38 464.60 2,46808 2,468.08 1,920,391 .30 0.00 1,935,072.10 0.00 14,680.80 
1,922,859 38 46460 2,46808 2,46808 1,920,391 30 1,935,072.10 14,680 .80 

30 Nov 04 1,9UU,Qu0.QQ0 1,922,859.38 464.45 2,932.53 -2,932.53 1,919,926.85 000 1,915-,494.50 0.00 -4,432 .35 
1,922,859.38 464.45 2,93253 -2,932.53 1,919,926.85 1,915,494.50 -4,432 .35 

3 May 04 Acq Prom Amort 1,900,000.000 1,922,859 38 464.45 2,932.53 2,932.53 1,919,926.85 0.00 1,915,494.50 0.00 - 4,432.35 
1,922,859 38 46445 2,932.53 2,93253 1,919,926 85 1,915,494 50 - 4,432.35 

31 Uec 04 1,9UT=0 1,922,859 .. 8 466.78 3,399.31 -3,399 .31 1,919,460 07 000 1,925,653 80 000 6,19373 
1,922,859.38 466.78 3,399.31 .3,399 .31 1,919,460.07 1,925,653.80 6,193.73 

3 May 04 Acq Prom Amort 1,900,000.000 1,922,859 38 466.78 3,39931 3,39931 1,919,460.07 0.00 1,925,653.80 000 6,193.73 
1,922,859 38 466.78 3,399.31 3,399.31 1,919,460.07 1,925,653.80 6,193.73 

CUSIP. 31395FFU3 FHLMC; M1JLTI17UZTT9R-299"L PC; .5 .5 11-15-2027 Issue Date . I Sep 04 Rate. 5.5% Yield to Maturity: 0% Maturity Date : 15 NOV Z/ Estimated 
Maturity Date : 26 Sep 10 

30 Nov 04 1,790,000 000 1,855,726 56 41 .06 41 .06 -4106 1,855,685 50 0.00 1,835,088.31 000 -20,597.19 
1,855,726 56 41 .06 41 .06 -41 .06 1,855,685.50 1,835,088.31 -20,597.19 

4 Nov 04 Acq Prom Amort 1,790,000 000 1,855,726 56 41 .06 41 .06 41 .06 1,855,685.50 000 1,835,088 31 0.00 - 20,597 .19 
1 .855,726 56 41 .06 4106 41 .06 1,855,685.50 1,835,088.31 - 20,597 .19 

31 Dec 04 1./90,000 000 1 .855,726.56 1,691 .88 1,732.94 -1,732.94 1,853,993.62 0.00 1,833.566.81 0.00 .20,4268 
1,855,726.56 1,691 .88 1,732.94 -1,732.94 1,853,993.62 1,833,566.81 -20.426 .81 

4 Nov 04 Acq Prom Amorl 1,790,000.000 1,855,726 56 1,691 88 1,732.94 1,732.94 1,853,993.62 0.00 1,833,566.81 0.00 - 20,426 .81 
1 .855,726 56 1,691.88 1,732.94 1,732.94 1,853,993 62 1,833,566.81 20,426.81 

4 Oct 04 Acq Prom Amort 1,410,000.000 1,455,384 38 27 .74 
1,455,384 38 27 .74 



5 Nov 03 Acq Prom Amort 1,225980 1,25893 003 0.03 0.09 1,258.84 000 1,273.21 0.00 14.37 
1,25893 0.03 0.03 0.09 1.258 .84 1,273.21 14.37 

CUSIP 31405NUK9 FNMA POOL #794486 5 5% 10-01-2034 BEC, issue Date . I Sep 04 Rate: 5 5% Yield to Maturity . 0% Maturity Date : 1 Oct 34 

29 Oct 04 2,499,998 980 2,532,811 48 48.95 48.95 -48.95 2.532,762 .53 000 2,648,973.96 0.00 16,211 .43 
2,532,811 48 4895 4895 -4895 2,532,762 53 2,548,973 96 16,211 .43 

13 Sep 04 Acq Prem Amort 999,999590 1,013,124 59 19.58 19 .58 1958 1,013,105.01 000 1,019,589.58 0.00 6,484.57 
1,013,124 59 1958 1958 19.58 1,013,105.01 1,019,589.58 6,484.57 

13 Sep 04Acq Prem Amort 999,999590 1,013,124 59 1958 19 .58 19.58 1,013,105 01 0.00 1,019,589.58 0.00 6,484.57 
1,013,124 59 1958 19 .58 19.58 1,013,105 01 1,019,589.58 6.484.57 

13 Sep 04 Acq Prem Amort 499,999800 506,56230 9.79 979 9.79 506,552.51 0.00 509,794.80 0.00 3,242.29 
506,56230 9.79 9.79 9.79 506,552.51 509,794.80 3,242.29 
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Fixed Income Amortization - Taxable 
Page 82 of 453 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity-Date SecuritV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Nov 04 1,410,000 000 1,455,384 38 1,234.65 1,262.39 -1,26239 1,454,121 .99 b.00 1,444,088.16 000 -10,033.83 

1,455,384.38 1,234.65 1,262.39 .1,262 .39 1,454,121 .99 1,444,088.16 .10,033.83 

4 Oct 04 Acq Prom Amort 1,410,000,000 1,455,384.38 1,234.65 1,26239 1,262.39 1,454,121 .99 000 1,444,088.16 0.00 - 10,03383 
1,455,384.38 1,234.65 1,26239 1,26239 1,454,121 .99 1,444,088 16 - 10.03383 

31 Dec 04 1,410,000 000 1,455,384.38 - 975.28 2,237.67 -2,23767 1,453,146 
- 
71 0.00 1,443,614 40 

- 
0 0 .9,532 .31 

1,455,384 38 - 97528 2,237.67 -2,237 .67 1,453,146.71 1,443,614.40 -9 .532 .31 

4 Oct 04 Acq Prom Amort 1,410,000.000 1,455,384.38 975.28 2,237.67 2,237.67 1,453,146.71 000 1,443,614.40 0.00 9,532.31 
1,455,384 38 97528 2,237.67 2,237.67 1,453.146.71 1,443,614.40 9,532.31 

CUSIP 31395GNX6 FHLMC MULTICLASS SER 2867 CL LD 5 5 07-15-2028 Issue Date : I Oct 04 Rate. 5.5% Yield to Maturity: 0% Maturity Date . 15 Jul 28 Estimated 
Maturity Date: 25 Oct 10 

31 Dec 04 1,075,000 000 1,110,483 40 - 68183 - 681 .83 -68183 1,109,801.57 0.00 1,100,027.08 0.00 .9,774.50 
1,110,483.40 - 681.83 - 681 .83 -681 .83 1,109,801.57 1,100,027.08 -9.774 .50 

16 Nov 04 Acq Prom Amort 1,075,000 000 1,110,483.40 681 .83 68183 681 .83 1,109,801.57 0.00 1,100,027.08 0.00 9,774.50 
1,110,483.40 681 .83 68183 681 .83 1,109,801.57 1,100,027.08 - 9,774.50 

W511" 31403U837 FNMA POOL #748538 6% DUE 11-01-2033 REG Issue Date: 1 Nov 03 Rate: 6% Yield to Maturii7.71r. Maturity Date: 1 Nov 33 

30 Jan 04 1,225980 1,258.93 0.03 003 -009 1,258.84 000 1,27321 0.00 14.37 
1,25893 003 0.03 -009 1,258.94 1,273.21 14 .37 
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Fixed Income Amortization - Taxable 

Page 83 of 453 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gairt/Loss 
Activit7pate Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

Fixed Income 

L;USlP. 36206YDR9 UNMA POOL #425012 5 5% 11-15-2033 BEQ issue Date. I Nov 03 Rate : 5.5% Yield to Maturity. 0% Maturity Date . 15 Nov 33 

31 Mar 04 1,124,472.450 1,162,599.10 1234 1234 -1234 1,162,586 76 0.00 1,157,655.63 0.00 -4,931 .13 
1,162.599 10 12.34 1234 -12.34 1,162,586.76 1,157,655 63 -4,931 .13 

5 Mar 04 Acq Prom Amorl 1,124,472 450 1,162,599.10 1234 1234 12.34 1,162,586.76 0.00 1,157,655 63 0.00 - 4,931 .13 
1,162,599 10 12.34 12 .34 12.34 1,162,586 76 1,157,655 63 - 4,931.13 

30 Apr 04 1,116,950 620 11, 154,822.23 44.21 56 .47 -5647 11,154,765 .76 000 1,118,391 .49 0.06 _7nnm- 
1.154,822 .23 44.21 56 .47 -5647 1.154,765 .76 1,118,391 49 -36,374.27 

5 Mar 04 Acq Prom Amort 1,116,950 620 1,154,822 23 4421 56 .47 56.47 1.154,765 .76 0.00 1,118,391.49 0.00 36,374 .27 
1,154,822 23 4421 5647 5647 1,154,765 76 1,118,391 49 36,37427 

28 May 04 1,5987 M840 1,135,834 36 4366 9920 -9920 1,135,735.16 0.00 1,093,685.75 0.00 -42,049.41 
1,135,834 36 43 .66 99 .20 -99.20 1,135,735.16 1,093,685.75 -42,049.41 

5 Mar 04 Acq Prom Amort 1,098,585.440 1,135,834.36 4366 99.20 9920 1,135,735.16 0.00 1 .093,685 75 0.00 42,04941 
1,135,834 36 4366 9920 99.20 1,135,735 16 1,093,685 7S 42,049 .41 

30 Jun 04 1,078,397.530 1,114,961 95 4306 14044 -140 .44 1,114,821.51 0.00 1,079,432 79 0.00 -35,388.72 
1,114,961.95 4306 

1 
4044 -14044 1 .114,821 .51 1,079,432.79 -35,388.72 

5 Mar 04 Acq Prom Amort 1,078,397 530 1,114,961 95 43.06 140.44 14044 1,114,821 .51 0.00 1,079,432.79 0.00 35,388.72 
1,114,961 95 4306 140.44 14044 1,114,821 .51 1,079,432 79 35,38872 

30 Jul 04 1,062,826.160 1,098,862 611 42.61 181 .02 -181 .02 1,098,681 .59 0.00 1.071,509 45 0.00 .27,172.14 
1,098,862 61 42.61 181 .02 -181 .02 1,098,681 .59 1,071,509.45 -27,172.14 

5 Mar 04 Acq Prom Amort 1,062,826.160 1,098,862.61 4261 181 .02 181 .02 1,098,681 .59 0.00 1,071,509.45 0.00 27,172 .14 
1,098,862 61 4261 181 02 181 .02 1,098,681 .69 1,071,509.45 27,172 .14 

31 Aug 04 1797R730 1,085,349 44 4228 221.07 -221 .07 1,085,128.37 0.00 1,072,046.67 000 .13.0 
1,085,349 44 42 .28 221.07 -221 .07 1.085,128.37 1,072,046.67 -13.081 .70 

5 Mar 04 Acq Prom Amort 1,049,756.150 1,085,349.44 42 .28 221.07 221.07 1.085.128.37 0.00 1,072,046.67 0.00 13,081 .70 
1,085,349 44 42 .28 22107 22107 1,085,128.37 1,072,046 67 13,081 .70 

30 Sep 04 1,029,603.100 1,064,513 08 41 .65 258.48 -258 .48 1,064,254.60 0.00 1,049,621.67 0.00 .14,632.93 
1,064,513 08 41 65 25848 -258 .48 1,064,254.60 1 .049,621 .67 -14.632 .93 

5 Mar 04 Acq Prom Amort 1,029,603.100 1,064,513 08 4165 258.48 258.48 1,064,254.60 0.00 1,049,621.67 0.00 14,632.93 
1,064,513 08 41 .65 25848 25848 1,064,254 60 1,049,621 67 14,63293 

29 Oct 04 1,0 1 7,428 740 1,051,925 93 41 .34 296.76 -29676 1,051,629.17 0.00 1,043.104 .57 0.00 -8,524 .60 
1,051,925.93 4134 296.76 -296.76 1,051,629.17 1,043,104.57 -8.524.60 



24 May 99Acq Prom Amort 334,756170 352,339.12 4561 26926 2,295.74 350,04338 0.00 371,43540 0.00 21,392.02 
352,339 12 4561 269.26 2,295.74 350,04338 371,435.40 21,39202 

30 Jul 04 T=O 351,004.57 4573 31397 -2,332 .77 .348,671 .80 0.00 366,216.75 0.00 17,54 
351,00457 4573 31397 -2,332 .77 348,671 .80 366,216.75 17,544 .95 

24 May 99Acq Prom Amorl 333,488220 351,004.57 45.73 31397 2,332.77 348,671 .80 0.00 366,216.75 0.00 17,5".95 
351,004.57 45.73 313.97 2,332.77 348,671 .80 366,216.75 17,54495 
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Page 84 of 453 
Fixed Income Amortization - Taxable 
Calculation Method, OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActivitV Date Security Description Base Base Base Basl Base Translation Base Translation :Fo-taI 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain,/Loss Local Market 

Assets Held 
Fixed Income 
5 Mar 04 Acq Prom Amort 1,017,428.740 1,051,925 93 4134 29676 29676 1,051,629.17 000 1,043.104 .57 000 - 8,52460 

1,051,925 93 4134 29676 29676 1,051,629.17 1,043,104 57 - 8,524.60 

CUSiP 3621954W6 GNMA POOL #268237 SER 2019 8 3% DUE 04-15-2019 REU Issue Date . I Apr 89 Rate 8 3% Yield to Maturity: 0% Maturity Date ; 15 Apr 19 

30 Jan 04 457,093350 481,10202 - 60 .29 60 .29 -2,827.35 478,274.67 0.00 503,74887 0.00 25,47420 
481,10202 60 .29 60 .29 -2,827.35 478,274.67 503,74887 25,474 .20 

24 May 99Acq Prom Amorl 457,093.350 481,102.02 6029 6029 2,82735 478,274.67 0.00 503,748.87 000 25,474.20 
481,10202 6029 6029 2,82735 478,274.67 503,74887 25,474 .20 

27 Feb 04 455,491 880 Z797M3 6047 12055 -2,87791 476,538.52 0.00 503,450.62 0.00 26,91 
479,416.43 6047 12055 -2,87791 476,538S2 503,450.62 26,912.10 

24 May 99Acq Prem Amort 455,491 880 479,416.43 60.47 120.55 2,877.91 476,538.S2 0.00 503,450.62 0.00 26,912 .10 
479,41643 6047 12055 2.87791 476,53852 503,45062 26,912 .10 

31 Mar 04 453,903680 477,744.81 6065 18078 -2,92853- 474,81628 000 503,061.45 0.00 28,249 .17 
477,744.81 6065 180.78 -2,92853 474,81628 503,061.45 28,245.17 

24 May 99Acq Prom Amort 453,903.680 477,74481 6065 180.78 2,92853 474,81628 000 503,061.45 0.00 28,245 .17 
477,74481 6065 18078 2,92853 474,81628 503,06145 28,24517 

30 Apr 04 404.879780 5479- 215.70 -2,666 .68 423,479.27 0.00 448,77685 0.00 25,29f .58 
426,145.95 54 .45 215.70 -2,666 .68 423,479.27 448.776.85 25,297 .58 

24 May 99Acq Prom Amort 404,879,780 426,14595 5445 215.70 2,66668 423,47927 000 448,77685 0.00 25,297 .58 
426,14595 5445 21570 2,66668 423,47927 448,77685 25,297 .58 

28 May 04 a 70,126 010 389,56675 50.10 247.28 -2,48788 387,078.87 0.00 408,582.10 0.00 21,503 .23 
389,566.75 50 .10 24728 -2,48788 387,07887 408,582.10 21,503 .23 

24 May 99Acq Prom Amort 370,126010 389,566.75 5010 24728 2,48788 387,078.87 000 408,582.10 0.00 21,50323 
389,566.75 5010 24728 2,48788 387,07887 408,582.10 21,503 .23 

30 Jun 04 334,756.170 352,339.12 4561 26926 -2,295.74 350,04338 0.00 371,43540 0.00 21,392.02 
352,33912 45 .61 269.26 -2,29574 350,04338 371,435.40 21 .392 .02 



Fixed Income 
31 Aug 04 332,234.230 349,684.7 

1 
45 .85 --358.64 -.2,369 .85 347,314.86 0.00 364,773.25 0.00 17,458 .39 

349.684 .71 45 .85 358.64 .2,369 .85 347,31486 364,773.25 17,45839 

24 May 99Acq Prern Amort 332,234230 349,684.71 4585 35864 2,36985 347,314.86 0.00 364,773.25 0.00 17,458 .39 

349,68471 4585 35864 2,36985 347,314.86 364,77325 17,45839 

30 Sep 04 330,970.850 348,354.97 --45 .97 403.25 -2,4068 345,94816 0.00 364,782.83-- 0.06 18,834 P 

348,354.97 45 .97 40325 -2,40681 345.948 .16 364.782 .83 18,834 .67 

24 May 99Acq Prem Amort 330,970.850 348,354.97 45 .97 403.25 2,406.81 345,94816 0.00 364,78283 000 18,83467 
348,35497 4597 40325 2,40681 345,948.16 364,782.83 18,83467 

29 Oct 04 329,672.050 346,987.95 4 
' 
10 44777 -2,443.47 344,54448 0.00 362,398 5~F__ 0.0u, 17.854 . r1l 

346,987.95 4610 447 .77 .2,443.47 344,544.48 362.398 .59 17,854 .11 

24 May 99Acq Prern Amort 329,672.050 346,987.95 46 .10 447.77 2,44347 344,54448 0.00 362,39859 0.00 17,85411 

346,98795 4610 44777 2,44347 344,5U 48 362,39859 17,854 .11 

30 Nov 04 328,503.100 345,757.60 46 .23 492.41 -2,481 .04 343,27956 000 360,771 .96 006 17,495 Z*O 

345,75760 4623 492.41 .2,481 .04 343,27656 360,771 .96 17,49540 

24 May 99Acq Prem Amort 328,503100 345,75760 46.23 49241 2,481 .04 343,276.56 0.00 360,77196 0.00 17,495 .40 

345,757.60 4623 49241 2,481 .04 343,27656 360,771.96 17,49540 

31 Dec 04 327,170670 344,355.18 4633 536.74 -2,517.31 ~:= 87 0.00 358,906.23 6.00 17 .06 
344,355.18 46 .33 536.74 .2,517.31 341,837.87 358,906.23 17,06836 

24 May 99Acq Prem Amort 327.170670 344,35518 4633 53674 2,517.31 341,837.87 000 358,90623 0.00 17,068.36 

344,355.18 4633 536.74 2,51731 341,83787 358,90623 17,068 .36 

CUSIP: 36226CAPI GNMA POOL #080013 rLTG RT 4 625% 11-20-2-026 BEQ Issue Date. 1 Nov 96 Rate . 4.625% Yield to Maturity, 0% Maturity Date . 20 Nov 26 
Estimated Maturity Date . 4 Feb 10 

30 Jan 04 929,641 800 965,52017 859.35 859.35 -3,848.10 961,672.07 000 954,193.64 000 -7,478 .43 

965,520.17 85935 859.35 -3,848.10 961,672.07 954,193.64 -7,478 .43 

14 May 03Acq Prem Amort 929,641 800 965,520.17 859.35 85935 3,848.10 961,672.07 0.00 954,193.64 000 - 7,478.43 

965,520.17 859.35 85935 3.848 .10 961,67207 954,19364 - 7,478.43 

27 Feb 04 894,887.960 929,42505 -_39643 1,223.65 -4,16067 925,324.3a- 0.00 916,964.85 0.00 -8.39 

929,42505 - 396.43 1,22365 -4,10067 925,324.38 916,964.85 -8,359 .53 
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Fixed Income Amortization - Taxable 
Page 85 of 453 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

Activity Date Security Description Base Base Bass Bass Bass Translation Base Translation Total 

Acq Date Transaction Type SharesIPAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

14 May 03Acq Prem Amort 894,887.960 929,42505 396.43 1,22365 
929,42505 39643 1,22365 

4,100.67 925,324.38 0.00 916,96485 0.00 - 8,359.53 
4,100.67 925,32438 916,964.85 - 8,35953 



14 May 03Acq Prem Amort 724,495440 752,456.43 272.95 2,69981 5,029.03 747,427.40 0.00 739,10851 000 8,318.89 
752,45643 27295 2,699.81 5,02903 747,42740 739,10851 8,31889 

-7,17 30 Sep 04 681,6139 0 75TE-655 26064 2,80065- -4,992 .01 702,927.99 0.00 695,757.46 0.00 
707,92000 26064 2,800.65 .4,992 .01 702,927.99 695,757.46 -7,170 .53 

14 May 03Acq Prem Amort 681,613.970 707,92000 26064 2,800.65 4,992.01 702,927.99 0.00 695,757.46 0.00 7,17053 
707,92000 26064 2,80065 4,99201 702,927.99 695,75746 7,17053 

29 Oct 04 643,647.800 668,488.57 21671 2,861 .36 -4,93066 Z63,557.91 0.00 654,31948 000 -9,238 .43 
668,488.57 216.71 2,86136 -4,930 .66 663,55791 654,31948 -9,238 .43 

14 May 03Acq Prem Amort 643,647,800 668,48857 216.71 2,861 .36 4,93066 663,557.91 0.00 654,319.48 000 9,238.43 
668,488.57 216.71 2,861 .36 4,93066 663,557.91 6,54,319.48 9,23843 
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Fixed Income Amortization - Taxable 
Page 86 of 453 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Unrealized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
AclivitV Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Co-ca-1 Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
31 Mar 04 873,494.170 907.205 .59 318.05 

1 
.51245 -4,32069 902,884.90 0.00 896,309-84 

- 
0. -6,575 .05 

907,205.59 318.05 1,51245 .4,32069 902,884.90 896,30984 -6,57506 

14 May 03Acq Prern Amort 873,494.170 907,20559 31805 1,512.45 4,32069 902,884.90 0.00 896,309.84 0.00 6,576.06 
907,20559 31805 1,51245 4,32069 902,884.90 896,30984 6,575.06 

30 Apr 04 8t>t,q/u 1 70 8911,082 46 357.51 1,843.08 -4 .601 .41 886,481.05 0.00 877,162.96 0.00 .9,318 .09 
891,082.46 357.51 1,843.08 -4,601 .41 886.481 .05 877,162.96 -9,318 .09 

14 May 03Acq Prern Amort 857,970.170 891,08246 357.51 1.843.08 4,601.41 886,481.05 000 877,162.96 0.00 9,318.09 
891,08246 35751 1,843.08 4,60141 886,481.05 877,162.96 9,318.09 

28 May 04 829,126,380 8 9' =, . 8 31511 2,096.23 -4,761 .83 856,363.65 0.00 845,261.18 0.00 -11 .10 
861,125.48 31511 2,096.23 -4,761 .83 856,363.65 845,261.18 -11,102.47 

14 May 03Acq Prern Amort 829,126380 861,12548 315.11 2,096.23 4,761.83 856,363.65 000 845,261.18 0.00 - 11,102.47 
861,12548 315.11 2,09623 4,76183 856,36365 845,261 18 - 11,10247 

30 Jun 04 791,5illbu n7, 0-6-071 36241 2,363.54 -4,90822 817,152.39 0.00 800.480 .99 0.00 -16,671 
822,06061 362.41 2,363.54 -4.908.22 817,152.39 800,480.99 -16,671.40 

14 May 03Acq Prem Amort 791,513.150 822,06061 362.41 2,363.54 4,90822 817,15239 0.00 800,48099 000 - 16,671 .40 
822,06061 362.41 2,36354 4,90822 817,15239 800,48099 - 16,671 .40 

-13,920.98 30 Jul 04 135,811 2uu 764,215.14 26755 2,46478 -4,830.40 759,384.74 0.00 745,463.76 0.00 
764,215.14 267.55 2,464.78 -4,830.40 759,384.74 745,463.76 -13,920.98 

14 May 03Acq Prem Amort 735,817200 764,215.14 267.55 2,46478 4,83040 759,384.74 0.00 745,463.76 000 - 13 .92098 
764,215.14 26755 2,464.78 4,83040 759,384.74 745,463.76 - 13,920 .98 

31 Aug 04 7Z4,4~Jb .44U 752,456.43 272.95 2,699.81 .5,029 .03 747,427.40 0.00 739,108.51 0.00 -8,318.89 
752,45643 27295 2,69981 -5,02903 747,427.40 739,10851 -8,318 .89 
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Northern Trust Generated by Northem Trust from periodic data on 2 Fab 05 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 113 Original Cost Period Year-to-date Cumu ative Adjusted Cost Premium Market Value GainALoss 
Actrvity Date Security Description Base Base Base Base Base Translation Bass Translation Total 'i 
Acq Date Transaction Type Shares/PAR Local Cocal Local Local Local GalrVLoss Local Markei 

Assets Held 
Fixed Income 
30 Nov 04 624,360.270 648,45666 2TTUU- - 2,9897f -4,996.11 643,459.95 9.00 638,121.17 0.00 -5,338 .78 

648,45666 21380 2,989.42 .4,996.71 643,459.95 638,121.17 -5,338 .78 

14 May 03Acq Prem Amort 624,360270 648,45666 21380 2,98942 4,99671 643,459.95 0.00 638,121.17 0.00 - 5,338.78 
648,45666 21380 2,98942 4,99671 643,45995 638,121.17 - 5,33878 

-7,78M 31 Dec 04 601,660.220 624,88053 176.43 3,057.16 -4,991 .47 619.88906 0.00 615,299.86 0.00 
624,880.53 17643 3,057.16 -4,991 .47 619,889.06 615,299.86 -4,589.20 

14 May 03Acq Prem Amort 601,660220 624,88053 176.43 3,057.16 4,991 .47 619,889.06 0.00 615,299.86 0.00 - 4,589.20 
624,880.53 17643 3,057.16 4,991 .47 619,88906 615,299.86 - 4,58920 

CUSIP* 3837HIR45 GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 Issue Date . I Jan 99 Rate . 6.5% Yield to Maturity: 0% Maturity Date . 20 Jan 29 Estimated 
Maturity Date: 11 Dec 06 

30 Jun 03 REVERSAL 0.000 0.00 107.20 0.00 0.00 0.00 0.00 0.00 0.00 0.00 
0.00 107.20 000 0.00 0.00 000 0.00 

30 Jun 03 1,271,356 660 1,374,257 09 1,99756 1,99756 .1,997 .56 1,372,259 53 0.00 1,354,707.31 0.00 -77-= 
1,374,257 09 1,997.56 1,997.56 -1,997 .56 1,372,259.53 1,354,707.31 -17,552.22 

27 May 03Acq Prem Amort 1,271,356.660 1,374,257.09 1,99756 1,997.56 1,997.56 1,372,259.53 0.00 1,354,707.31 0.00 17,552 .22 
1,374,257.09 1,99756 1,997.56 1,997.56 1,372,259.53 1,354,707 31 17,552 .22 

31 Jul 03 1,271,356.66u 1,374,257.09 2,612.13 4,609.69 -4 .609.69 1.369,647 .40 0.00 1,338,986.99 0.00 -30, =6 . 1 
1,374.257.09 2,612.13 4,609.69 -4,609.69 1,369,647.40 1,338,986.99 -30,660.41 

27 May 03Acq Prem Amort 1,271,356 660 1,374,257.09 2,612.13 4,609.69 4,609.69 1,369,647.40 0.00 1,338,986.99 000 30,660.41 
1,374,257.09 2,61213 4,60969 4,60969 1,369,647.40 1,338,986 99 30,660.41 

0.00 0.00 0.00 31 Jul 03 HLVLRsAL 0.000 0 
, 
00 33.83 0.00 0.00 6.00 0.00 

0.00 5,733.83 0.00 0.00 0.00 0.00 0.00 

29 Aug 03 1,271,356 660 1 .374Z7.09 2,620.27 7,229.96 .7,229 .96 1,367,027.13 0.00 1,300,446.70 0.00 6 9'. 9 957~ 
1 .374,257 .09 2,620.27 7,22996 .7,22996 1,367,027.13 1,300.446 .70 -66,580.43 

27 May 03Acq Prem Amort 1,271.356 660 1,374,257 09 2,620.27 7,229.96 7,22996 1,367,027 13 0.00 1,300,446.70 0.00 66,580 .43 
1,374,257 09 2,62027 7,229.96 7,22996 1,367,027 13 1,300,446.70 66,580 .43 

29 Aug 03 HL;7M,9AL 000 2,12449 0.06- 0150 Tmr- 0.00 0.00 0.00 
0.00 2,12449 000 000 0.00 0.00 0.00 
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27 May 03Acq Prem Amort 1,271,356.660 1,374,257.09 2.669 .62 5,330.96 23,123.88 1,351,133.21 0.00 1 .348,743 .00 0.00 2,390.21 
1,374,257 09 2,66962 5,33096 23,12388 1,351,133.21 1,348,743 00 2,390.21 

31 Mar 04 1.2 7 1,356 660 1,374,257.09 2,677.94 8,008.90 72W1 .82 __--7,7n55 27 ____ __n0 11,3411 .8-46.14 _= 13 
1,374,257.09 2,677.94 8,008.90 -25,801 .82 1,348,455.27 1,341,846.14 .6,609 .13 

27 May 03Acq Prem Amort 1,271 .356,660 1,374,257.09 2,677.94 8,00890 25,801 .82 1,348,455.27 0.00 1,341,846.14 0,00 6,609.13 
1,374,257.09 2,677.94 8.008 .90 25,801 .82 1,348,455.27 1,341,846.14 6,609.13 

Northern Trust Generated by Northem Trust from periodic data on 2 Feb 05 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizallon/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative- Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Base Translation Bass Translation T3t-aI 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local GairVLoss Local Market 

Assets Held 
Fixed Income 
30 5ep 03 1,271,356 660 1,374,257.09 2,62844 -9:M.40 -9,85840 1,364,398 69 0.00 1,34867727 -15,721.42 

1,374,257.09 2,62844 9,858.40 -9,858.40 1,364,398.69 1,348:677*27 -15,721.42 

27 May 03Acq Prem Amort 1,271,356,660 1,374,257.09 2,628.44 9,858.40 9,858.40 1,364,398.69 0.00 1,348,677 27 0.00 15,721 .42 
1.374,257 09 2,62844 9.858 .40 9,858.40 1,364,398.69 1,348,677 27 15,721 .42 

31 Oct 03 1,271,356 660 1,77=.09 2,63662 12,49502 --MM5.152 1,361,762.07 0.00 1,326,875.28 0.00 _747R.79 
1,374,257.09 2,636.62 12.49502 .12,495.02 1,361,762.07 1,326,875 28 -34,886.79 

27 May 03Acq Prem Amort 1,271,356.660 1,374,257.09 2.636.62 12,495 .02 12,495 .02 1,361,762.07 0.00 1,326,875.28 0.00 34,886 .79 
1,374,257.09 2,63662 12,49502 12,49502 1,361,762.07 1,326,875 28 34,886 .79 

28 Nov 03 1,2 71,356 .660 1,374,257 09 2,644.83 15,139.85 .15,139.85 1.359,117 24 0.00 1,335,706.12 0.00 -23,411 .12 
1,374,257.09 2,644.83 15,139.85 .15,139.85 1,359,117.24 1,335,706.12 -23,411 .12 

27 May 03Acq Prem Amort 1,271,356 660 1,374,257.09 2,644.83 15.139 .85 15,139.85 1,359,117.24 0.00 1,335,706.12 0.00 23,411 .12 
1,374,257.09 2,64483 15,139 .85 15,13985 1,359,117.24 1,335,706 12 23,411 .12 

31 Dec 03 1,271,356 660 1,374,257.09 2,65307 .92 - _____f77,2 92 -1,356,464 .17 1 .338,668.00 - Too -17,796.17 
1,374,257 09 2,653.07 17,792 .92 -17,79292 1,356,464.17 1,338,668.00 -17.796 .17 

27 May 03Acq Prem Amort 1,271,356.660 1,374,257 09 2,653.07 17,792 .92 17,792.92 1,356.464 .17 0.00 1,338,668.00 0.00 17,796.17 
1,374,257 09 2,65307 117,792 92 17,792 .92 1,356,464.17 1,338,668 00 - 17,796.17 

31 Dec 03 REVERSAL 0000 0.00 8,060.99 -700 ____-0.00 0.00 U.uU U.00 0.00 0.00 
0.00 8,06099 0.00 0.00 0.00 0.00 0.00 

30 Jan 04 1 .271,356 .660 1,374,257.09 2,661.34 2,661.34 -20,454.26 1,353,802 83 0.00 1,340,357.76 0.00 .13,445.07 
1,374,257.09 2.661 .34 2,661.34 -20,454.26 1,353,802.83 1,340,357.76 -13.445.07 

27 May 03Acq Prem Amort 1,271,356 660 1,374,257.09 2,661.34 . 2,661 34 20,45426 1,353,802.83 0.00 1,340,357.76 0.00 - 13,445 .07 
1,374,257 09 2,661.34 -2,661 34 20,45426 1,353,802 83 1,340,357 76 - 13,44507 

27 Feb 04 1,271,356.660 1,374,257 09 =,6 .62 5,33096 -23,12388 1,351,133 21 0.00 1,348.743 .00 0.00 -2,390 .21 
1,374,257 09 2,669.62 5,33096 -23,12388 1,351,133.21 1,348,743 00 .2,390.21 



Commercial Mc 
United States - 

30 Jan 04 824,324.820 912,984.82 8932 8932 .1,43814 911,546.68 000 920,067.43 0.00 8,520.75 
912,984.82 8932 8932 .1,438.14 911,54668 920,067.43 8,520.75 

21 Aug 02 Acq Prern Amort 824,324,820 912,98482 89.32 89.32 1,438.14 911,54668 0.00 920,067.43 000 8,520.75 
912,98482 8932 8932 1,43814 911,54668 920,067.43 8,52075 

27 Feb 04 824,324820 9112,984 .82 8979 17911 -11,527.93 911,456.89 0.00 924,672.27 0.00 13,21538 
912,984.82 89 .79 179.11 .1,527 .93 911,456.89 924.672.27 13,215 .38 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Apr 04 1,2711,356 660 1,374,257.09 4,471 .43 12,48033 -30,27325 1,343,983.84 0.00 1,331,705.42 000 -12,278.42 

1,374,257.09 4,471 .43 12,480 .33 -30,27325 1,343,983.84 1,331,705 42 -12,278.42 

27 May 03Acq Prem Amort 1,271,356.660 1,374,257.09 4,471 .43 12,48033 30,273 .25 1,343,983.84 0.00 1,331,705 42 000 - 12,278 .42 
1,374,257 09 4,471 .43 12,48033 30,27325 1,343,983 84 1,331,705 42 - 12,27842 

30 Sep 04 1,271,356 660 1,374,257.09 5,883.59 18,363 .92 -36,156.84 9-766.25-- 000 1,336,606.50 0.06- -1,493.75 
1,374,257.09 5,883.59 18,36392 .36,15684 1,338,100.25 1,336,606 50 -1,493 .75 

27 May 03Acq Prem Amort 1,271,356.660 1,374,257.09 5,883.59 18,36392 36,15684 1,338,100.25 0.00 1,336,606.50 0.00 - 1,493.75 
1,374,257 09 5,88359 18,36392 36,15684 1,338,100 25 1,336,606 50 1,493.75 

29 oct 04 1,258,781 .420 1,360,664 04 6,645.15 24,827.43 -42,44436 1,318.219 .68 000 1,318,912.15 0.00 692.47 
1,360,664.04 6,645.15 24,82743 -42,444.36 1,318,219.68 1,318,912.15 692.47 

27 May 03Acq Prern Amort 1,258,781 420 1,360,664 04 6,645.15 24,827 .43 42,44436 1,318,219 68 000 1,318,912.15 000 692.47 
1,360,664 04 6,645.15 24,827 .43 42,44436 1,318,219.68 1,318,912.15 692.47 

30 Nov 04 1,200,382 8ou 1,297,538.78 1,619.58 25,29519 .42,09482 1,255,443.96 0.00 1,250,214.29 0.00 .5,229.67 
1 .297,538 .78 1,619.58 25,29519 -42,09482 1,255,443.96 1,250,214.29 -5 .229 .67 

27 May 03Acq Prem Amort 1,200,382.800 1,297,538.78 1,61958 25,295 .19 42,094 .82 1,255,443 96 0.00 1,250,214.29 000 - 5,22967 
1 .297,538 78 1,619.58 25,295.19 42,09482 1,255,443 96 1,250,214.29 5,229.67 

. 352,180.86 0.00 
Total United States - USD . 352,180.86 

Total Government Mortgage Backed Securities - Base - 352,180.86 0.00 

7 11 10-15-32 BEO 



30 Jan 04 1,500,000 000 1,632,363 28 128.54 12854 -542 .33 1,631,820 95 000 1,654,521.75 0.00 22,700 .80 
1,632,363 28 12854 12854 -54233 1,631,820.95 1,654,521.75 22,700 .80 

8 Sep 03 Acq Prem Amort 1,500,000 000 1,632,363 28 128.54 12854 542.33 1,631,820 95 0.00 1,654,521.75 000 22,700 .80 
1,632,363 28 12854 128.54 54233 1,631,820.95 1,654,521 75 22,70080 

27 Feb 04 1,500,000 0au 1,632,363.28 129.15 257.69 -671 .48 1,631,691 80 0.00 1,665,162.60 0.00 33,470 .80 
1,632,363 28 129.15 257.69 -671 .48 1.631,691 .80 1,665,162.60 33,470.80 

8 Sep 03 Acq Prem Amort 1,500,000,000 1,632,363 28 129.15 257.69 671 .48 1,631,691.80 0.00 1,665,162.60 000 33,470.80 
1,632,363 28 12915 25769 671 .48 1,631,691 80 1,665,162.60 33,47080 

31 Mar 04 1,5UU,UUU.UUU 1,632,363 28 129.76 38745 -801 24 1,631,562.04 0.00 1,675,061 .40 0.00 43,499 .36 
1,632,363 28 129.76 387.45 -80124 1,631,562.04 1,675,061 .40 43,499 .36 

387.45 801 .24 1,631,562.04 0.00 1,675,061 .40 0.00 43,499 .36 
387.45 801 .24 1,631,562.04 1,675,061 .40 43,499 .36 

Generated by Northern Trust from periodic data on 2 Feb 05 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Unrealized 
Asset 0 Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value GaIn/Loss 
ActivitV Date Security Descnption Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local [3ca-1 Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
21 Aug 02 Acq Prem Amort 824,324,820 912,98482 89 .79 17911 1,527.93 911,45689 000 924,67227 0.00 13,215 .38 

912,98482 89 .79 17911 1,527.93 911,456.89 924,67227 13,21538 

GUSIP. 2254INS83 GMU CH SUISSE 1ST BSTN MTG SECS CORP 4 801 DUE 03-15-2036 Issue Date: I Apr 03 Rate : 4.80100011826% Yield to Maturity : 0% Maturity Date : 15 Mar 36 
BEO 

31 Dec 04 1,574,999 990 1,550,882 81 218.43 218.43 218.43 1,551,101 24 0.00 1,588,965.52 0.00 37,864 .28 
1,550,882 81 218.43 21843 218.43 1,551,101 .24 1,588,965.52 37,86428 

28 Apr 04 DID 1,574,999 990 1,550,882 81 218.43 21843 218.43 1,551,101 24 000 1,588,965.52 0.00 37 .864 .28 
1,550,882 81 218.43 21843 218.43 1.551 .101 .24 1,588,965.52 37,86428 

CUSIP. 36228CPR8 CMO GS MTG SECS CORP It COML PASSTHRU 2003-Cl CL A-1 2 904 Issue Date I Mar 03 Rate. 2.90400004387% Yield to Maturity: 0% Maturity Date : 10 Jan 40 
01-10-40 REG 

31 Dec 04 1,688,650.880 1,672,498.93 9326 93.26 9326 1,672,592.19 0.00 1,660,675 00 000 .11,917.19 
1,672,498 93 93.26 93.26 9326 1,672.592.19 1,660,675 00 -11,917.19 

23 Aug 0401D 1,688,650.880 1,672,498.93 93 .26 9326 93 .26 1,672,592.19 0.00 1,660,675.00 0.00 11 .917 .19 
1,672.498.93 9326 93 .26 9326 1 .672,592 .19 1,660,675.00 - 11,917.19 

CUSIP. 46625MOT4 CMO J P MORGAN CHASE COML MT6 SECS CORP 2001-Cli3C2 CL A2 Issue Date I Jul 01 Rate 6 24399995804% Yield to Maturity . 0% Maturity Date : 115 Apr 35 
6 244 04-04-2035 BED 

8 Sep 03 Acq Prem Amort 11500,000 000 1,632,363 28 129.76 
1,632,363 28 129.76 

Northern Trust 



GUSIP 501773CH4 GMQ LB COML CONDUIT IVITU TR SER 1999-Cl CL At 6 40999984741% Issue Date - I Jun-99 Rate. 6 40999984741% Yield to Maturity : 0% Maturity Date : 15 Jun 31 
DUE 06-15-2031 BEO 

31 Aug 04 1,757,549 .730 1,848,653 33 26.63 26 .63 -2663 1,848,626 .70 000 1,845,697.88 0 .00 .2,928 .82 
1 .848,653 33 2663 2663 -2663 1,848,626 .70 1,845,697.88 -2,928 .82 

Northern Trust Generated by Northern Trust from periodic data on 2 Fab 05 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulabve Adjusted Cost Premium Market Value GaInA_oss 
Activity Date Security Description Base Base Bass Base Base Translation Base Translation . Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Apr 04 1'buo,000 000 1,632,363.28 12300 510.45 -92424 1,631.439.04 0.00 1,620,885 30 0.00 .10,553.7 

1,632,363 28 123.00 510.45 -924.24 1,631,439.04 1,620,885.30 -10.553.74 

8 Sep 03 Acq Prom Amort 1,500,000 000 1,632,363.28 12300 51045 92424 1,631,439.04 0.00 1,620,885 30 0.00 - 10,553 .74 
1,632,363 28 123.00 51045 92424 1,631,439.04 1,620,885.30 - 10,553.74 

CUSIP. 46625M5J4 1/0 CMu J P MoHuAN CHASE- QQML MIU 9FC;S CORP 2004-PNC1 CUML issue Date . I Jun 04 Rate. 5.3763% Yield to Maturity: 0% Maturity Date : 12 Jun 41 
A-4 06-12-2041 REG 

29 Oct 04 1,155,000 000 1,200,703.71 4.01 4.01 -401 1,200,699.70 0.00 1,221,053 30 0.00 20,353 .60 
1,200,703 71 401 401 -4 .01 1,200,699.70 1,221,053.30 20,353.60 

7 Oct 04 Acq Prom Amort 1,155,000 000 1,200,703 71 401 401 401 1,200,699.70 0.00 1,221,053.30 0.00 20,353 .60 
1,200,703.71 4.01 4.01 401 1,200,699 70 1,221,053 30 20,353 .60 

30 Nov 04 1,155,000.000 1,260,703.71 33.90 37.91 -37.91 1,200,665 80 0.00 1,198,983.56 0.00 -1,682.25 
1,200,703 71 33.90 3791 -37.91 1,200,665.80 1,198,983 56 -1,682 .25 

7 Oct 04 Acq Prom Amort 1,155,000 000 1,200,703 71 3390 3791 37.91 1,200,665.80 0.00 1 .198,983 56 0.00 - 1,68225 
1,200,703.71 3390 3791 37.91 1,200,665 80 1,198,983 56 - 1,682.25 

31 Dec 04 1,155,000 000 1,200,703 71 3404 71 95 -71.95 1,200,631.76 0.00 1,209,271.14 0.00 8,639.38 
1,200,703.71 3404 71.96 -71.95 1,200,631.76 1,209,271.14 8,639.38 

7 Oct 04 Acq Prom Amort 1,155,000.000 1,200,703.71 34 .04 71 .95 7195 1,200,631.76 0.00 1,209,271 .14 0.00 8,639.38 
1,200,703 71 34 .04 7195 71 .95 1,200,631.76 1,209,271 .14 8,639.38 

CUSIP. 46625M6W4 GMO J P MORGAN CHASE COML IVITU 5F_Q.5 QQRP 2004-COU9 CL A-4 Issue Date 1 Jun 04 Hate 5 38180971146% Yield to Maturity: 0% Maturity Date. 12 Jun 41 
5 3827 06-12-41 REG 

31 Dec 04 1,780,000 000 1,872,476 56 5842 5842 -58.42 1,872,418.14 0.00 1,871,306.88 0.00 .1,111 .26 
1,872,476.56 5842 5842 -5842 1,872,418.14 1,871,306 88 .1,111 .26 

17 Nov 04 Acq Prom Amort 1,780,000.000 1,872,476.56 58,42 5842 58 .42 1,872,418.14 0.00 1,871,306.88 0.00 - 1,111 .26 
1,872,476 56 58.42 5842 5842 1,872,418 14 1,871 .306 88 - 1,111 .26 



5 Aug 04 Acq Prem Amort 1,020,688 820 1,072,042.23 6508 27664 276.64 1,071,765.59 000 1,055,829 10 0.00 15,936.50 
1,072,042 23 65 .08 27664 276.64 1,071,765 59 1,055,829.10 15,936 .50 

9 Aug 04 Acq Prem Amort 594,663.680 626,74299 4090 168.96 168.96 626,574.03 0.00 615,136.76 0.00 11,437.27 
626,74299 40 .90 16896 168.96 626,574.03 615,136.76 11,437.27 

CUSIP 52108HAS3 CMO LE3-UBS COML MT6 TR 2000-G3 COML MT6 PASS CL A-1 7.95 issue Date. 11 May 00 Rate: 7.94999980927% Yield to Maturity : 0% Maturity Date . 15 Jul 09 
DUE 07-15-2009BEO 

000 1,706,933.23 0.00 -8,769 .18 
1,706,933 23 -8,769 .18 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

7, _17 

A n ~,473 
'Accipunt!Ndmel,!FREEDOM~',,FORUM -,TATFTERSACL.SL' 

I JAN 04 31'DEC, 04, L 

Fixed Income Amortization - Taxable 
Page 92 of 453 

Calculation Method.- OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity bate Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Co-cal Gain/Loss Local Market 

Assets Held 
Fixed Income 
5 Aug 04 Acq Prem Amori 1,020,688.820 1,072,042.23 1826 1826 1826 1,072,023.97 0.00 1,071,880 45 0.00 - 143.52 

1,072,042.23 1826 1826 1826 1,072,023.97 1,071,880.45 - 143.52 
9 Aug 04 Acq Prern Amort 736,860.910 776,611.10 8.37 8.37 8.37 776,602.73 0.00 773,817.43 0.00 - 2,785.30 

776,611 .10 837 837 837 776,602.73 773,81743 - 2,78530 
30 Sep 04 1,743,381 .440 1,833,720 73 11301 __f5n6___ -139 .48 1,833,581 .25 0.00 1,823,362.55 0.00 -10,218.70 

1 .833,720 .73 113.01 - 139.48 -139 .48 1,833,581 .25 1,823,362.55 -10,218.70 

5 Aug 04 Acq Prem Amort 1,020,688 820 1,072,042 23 6411 8237 82.37 1,071,959.86 000 1,067,514 96 0.00 4,4".90 
1,072,042 23 6411 8237 8237 1,071,959.86 1,067,514 96 4.4".90 

9 Aug 04 Acq Prem Amort 722,692620 761,67850 48.90 57.11 57.11 761,621 .39 000 755,847.59 0.00 5,773.80 
761,678.50 4890 57.11 5711 761,621 .39 755,84759 5,77380 

29 Oct 04 1,7z6,si a uuu 1,816,369.16 11246 250.64 -25064 1,816,118.52 0.00 1,803,603.52 0.00 -12.515 .00 
1,816,369 16 11246 250.64 -250 .64 1,816,118.52 1,803,603 52 -12,515.00 

5 Aug 04 Acq Prem Amort 1,020,688 820 1,072,042.23 6444 146.81 14681 1,071,895.42 0.00 1,066,013 53 0.00 5,881 .89 
1,072,042 23 64 .44 14681 146.81 1,071,895.42 1,066,013.53 5,881.89 

9 Aug 04 Acq Prem Amort 706,229.180 744,32693 4802 103.83 103.83 744,223.10 0.00 737,589.99 0.00 6,633.11 
744,32693 4802 103.83 10383 744,223.10 737,58999 6,633.11 

30 Nov 04 1,712,554,420 1,801,230 73 11202 367n~_ -360 55 1,800,870.`18 000 1,775,999.42 0.00 -24,870.76 
1,801,230 73 112.02 360.55 -360.55 1,800,870.18 1,775,999.42 -24,870.76 

5 Aug 04 Acq Prem Amort 1,020,688 820 1,072,042.23 6475 211 .56 211 56 1,071,830.67 000 1,058,502.28 0.00 13,328 .39 
1,072,042 23 64.75 21156 211 .56 1,071,830.67 1,058,502.28 13,328 .39 

9 Aug 04 Acq Prem Amort 691,865.600 729,188.50 4727 14899 14899 729,039.51 0.00 717,497.15 0.00 11,542 .37 
729,18850 4727 14899 14899 729,039.51 717,497.15 11,54237 

31 Dec 04 1.615,352 500 1,1598,785 .22 10598 445.60 -44560 1,698,339.62 0.00 1,670,965.86 0.00 -27,373.76 
1,698,785.22 10598 445.60 -44560 1,698,339.62 1,670,965.86 -27,373.76 

30 Jan 04 1,531,602 000 1,718,610.04 91501 91501 -2,907 .63 1,715,702.41 
1,718,610.04 91501 915.01 .2,907 .63 1,715,702.41 



Assets Held 
Fixed Income 
9 Oct 03 Acq Prom Amort 1,531,802 000 1,718,610 04 91501 915.01 2,907.63 1,715,702.41 0.00 1,706,933 23 0.00 8,769.18 

1,718,610 04 91501 91501 2,90763 1,715,702 41 1,706,933.23 -8,769 .18 
27 Feb 04 1,525,003290 1,710,982.21 915.85 1,82680 -3,810 .57 1.707,171 .54 0.00 1,702,125.26 0.00 -5,046 .3U 

1,710,982 21 915.85 1,826.80 -3,810 .57 1,707,171 .64 1,702,125.26 .5,046 .39 

9 Oct 03 Acq Prom Amort 1,525,003 290 1,710,982.21 915.85 1,82680 3,810.57 1,707.171 .64 0.00 1,702,125.26 0.00 5,046.39 
1,710,982 21 91585 1,82680 3,81057 1,707,171 64 1,702,125.26 5,04639 

31 Mar 04 1,51!J,u11 .UVU 1,704,260.14 917.16 72M,678 -4,712 .76 1,699,547.38 0.00 1,695,229.12 0.00 -4,318 .26 
1,704,260.14 917.16 2,73678 -4,712 .76 1,699,547.38 1,695,229.12 -4,318 .26 

9 Oct 03 Acq Prom Amort 1,519,011 890 1,704,260 14 917.16 2,736.78 4,712.76 1.699,647.38 0.00 1,695,229.12 0.00 4,318.26 
1,704,260 14 917.16 2,73678 4,712.76 1,699,547.38 1,695,229.12 4,318.26 

30 Apr 04 1,515,256.720 1,700,047 02 9,580.07 12,310.08 -14,281 .18 1,685,765.84 -7-00 1,663,152.60 0.00 -22,613.25 
1,700,047.02 9,58007 12,310.08 -14,281.18 1,685,765.84 1,663,152.60 -22,613.25 

9 Oct 03 Acq Prom Amort 1,515,256.720 1,700,047.02 9,580.07 12,310.08 14,281 .18 1,685,765 84 0.00 1,663,152.60 0.00 22,61325 
1,700,047.02 9,58007 12,31008 14,281 18 1,685,765.84 1,663,152 60 22,61325 

------- 28 May 04 1,b00,693 220 1,6M=, .46 2,319.52 14,511 .28 -16,46344 1,667,244.02 000 1,636,048.25 0.00 -77M 
1,683,707.46 2,319.52 14,51128 -16.463.44 1,667,244.02 1,636,048.25 -31,195.78 

9 Oct 03 Acq Prom Amort 1,500,693 220 1,683,707 46 2,319.52 14,511 28 16,463.44 1,667,244.02 0.00 1,636,048.25 0.00 31,195.78 
1,683,707.46 2,319.52 14,511 .28 16,463.44 1,667,244 02 1 .636,048 .25 31,195.78 

CUSIP: 52108HDF8 GMO LB-UBS GQML MTU TH 2001-C2 PASSTHRU CTF CL A-2 6.653 issue Date . 11 May 01 Rate: 6 65299987793% Yield to Maturity : 0% Maturity Date: 15 Nov 27 
11-15-2027 BEO 

30 Jan 04 1,500,000 000 1,653,984.38 465.24 - 465.24 -2,10259 1,651,881 .79 0.00 1,708,242 00 0.00 56,36021 
1,653,984.38 465.24 465.24 -2,10259 1,651,881 .79 1,708,242 00 56,360 .21 

28 Aug 03 Acq Prom Amorl 1,500,000 000 1,653,984 38 46524 46524 2,102.59 1,651,881 .79 0.00 1,708,242.00 0.00 56,360.21 
1,653,984 38 46524 46524 2,102.59 1,651,881 79 1,708,242 00 56,360 .21 

27 Feb 04 1,500,000 000 1,653,984 38 467.46 93270 -2,57005 1,651,414.33 0.00 1,722,069.45 0.00 70.97.n 
1,653,984.38 467.46 932.70 -2,570 .05 1,651,414.33 1,722.069 .45 70,655.12 

28 Aug 03 Acq Prom Amort 1,500,000.000 1,653,984 38 467.46 932.70 2,570.05 1,651,414.33 0.00 1,722,069.45 0.00 70,655.12 
1,653,984 38 467.46 93270 2,57005 1,651,414.33 1,722,069 45 70.655.12 

--Va-y 04 1,653,984 38 1,415.74 -3,985 .79 1,649.998 .59 0.00 1,648,816.50 0.00 -1,182 .09 28 1,500,000.000 2,348.44 
1,653,984 38 1,415.74 2,348.44 .3,985 .79 1,649,998 59 1,648,816.50 .1,182 .09 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 10 Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Date Security Description Base Base Bass Base Base Translation Base Translation Total 
Acq Date Transaction Type Share;/PAR Local Local Local Local Local Gain/Loss Local Market 
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Fixed Income Amortization - Taxable 
Calculatlon Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

A mortization/Accretion Unrealized 

Asset 1D Original Cost Period Year-to-date cumuiative Adjusted Cost Premium Market Value GainA-oss 

Activity Date Security Description Base Bass Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local LoFa-l Gain/Loss [3ca-1 Market 

Assets Held 
Fixed Income 
28 Aug 03 Acq Prom Amort 1,500,000 000 1,653,984.38 1,415.74 2,34844 3,98579 1,649,998.59 000 1,648,816.50 0.00 1 .182 .09 

1,653,984 38 1,415.74 2,34844 3,98579 1,649,998.59 1,648,816 50 1,18209 

30 Jun 04 1,0=000 1,653,984.38 - 476.41 2,824.85 -4,46220 1,649,522.18 000 1,646,682.00 000 -2,UZM 
1 .653,984 38 476.41 2,824.85 -4,46220 1 .649,522.18 1,646,682.00 -2,840 .18 

28 Aug 03 Acq Prom Amort 1,500,000.000 1,653,984 38 476.41 2,824.85 4,46220 1,649,522.18 000 1,646,682.00 0.00 2,840.18 

1,653,984 38 47641 2,824.85 4,46220 1,649,522.18 1,646,682.00 2,840.18 

30 Jul 04 1,boo,000.000 17=38 47 67 3,30352 -4,940 .87 1,649,043.51 0.00 1,6b8,142_.00_ 000 qW.T9 

1,653,98 38 478.67 3,303.52 -4,940.87 1,649,043.51 1,658,142 00 9,098.49 

28 Aug 03Acq Prom Amort 1,500,000.000 1,653,984 38 47867 3,303.52 4,940.87 1,649,043.51 0.00 1 .658 .142 .00 000 9.098.49 

1,653,984 38 47867 3,303.52 4,94067 11,649g~Or42 517 1,658,142.00 9,09849 

31 Aug 04 1,5oO,OOO 000 1,653,984 38 --48094 3,784.46 -5,~21 81 1167 
~2.g 

000 1,693,210.50 0.00 44,647 .9~ 

1,653,984 38 - 48094 3,784.46 -5,421 .81 1,648,562.57 1,693,210.50 44,647.93 

28 Aug 03Acq Prom Amort 1,500,000.000 1,653,984 38 48094 3,784.46 5,421 .81 1,648,562.57 0.00 1,693,210.50 0.00 44,647 .93 

1,653,984.38 48094 3,78446 5,4211 81 1,648,562.67 1,693,210 50 44,64793 

30 Sep 04 1,500,000 000 1,653,984 38 .-483.23 4-,267.69 -5160504 1,648,079.34 0. 0 1,692,48 .50 0.00 44,40 

1 .653,984.38 483.23 4,26769 -5,905.04 1,648,079.34 1,692,484.50 44,405.16 

28 Aug 03 Acq Prom Amort 1,500,000.000 1,653,984.38 48323 4,26769 5,905.04 1,648,079 34 0.00 1,692,484.50 000 44,405 .16 

1,653,984 38 48323 4,267.69 5,905.04 1,648,079.34 1,692.484 .50 44,405.16 

CUSIP, 61745MGJ6 MORGAN S1 CAP I ING SER 19901-1 GIL A3 6.48 MTG PASSTHRU Issue D 1 Jun 98 Rate : 6.48000001907% Yield to Maturity: 0% Maturity Date . 3 idn-30 -

CTF DUE 06-01-2030 BEO 

29 Oct 04 1,630,000.000 1,767,849 61 2924 - 29.24 -2924 1,767,820.37 0.00 1,763,334.00 0.00 -4,486 .37 

1,767,849.61 2924 2924 -29.24 1,767,820.37 1,763,334.00 -4,486.37 

28 Sep 04 Acq Prom Amort `1,630,000 000 1,767,849 61 29 .24 29.24 2924 1,767,820.37 0.00 1,763,334.00 0.00 - 4,486.37 
3 M3.lr_ _Coo 1,767,849 61 29 .24 2924 29.24 11,767~gI22gO .g37 1,763,334 00 - 4,48637 

30 Nov 04 1,630,000 000 1,767,849 61 193.72 222.96 -222 .96 17U u.uu 1, f'40, .2T:UTM 

1,767,849 61 193.72 22296 -222 .96 1,767,626.65 1,746,015.25 -21,611.40 

28 Sep 04 Acq Prom Amort 1,630,000 000 1,767,849 61 193.72 22296 222.96 1,767,626.65 0.00 1,746,015.25 0.00 21,611 .40 

1,767,849 61 19372 22296 22296 1,767,626 65 1,746,015.25 - 21,61140 
-19465 - 1,742,926.40 0.00 -24,5 

31 Dec 04 1,630,000 000 1,767,849.61 417.61 -417 .61 1,767,432 00 0.00 
1,767.849 61 194.65 417.61 -417 .61 1.767,432 .00 1,742,926.40 .24,505.60 



GUSIP 61746WH29 QMQ MORGAN 5TANLEY DEAN WITTLH CAP I TH SER 2003-Tl 1 CL A4 Issue Date. I Aug 03 Rate. 6 Yield to Matuhty .-O% Maturity Date . 13 Jun 41 
5.15 6-13-2041 REG 

31 Dec 04 1,195,000 000 1,182,349 81 62 .43 62 .43 62 .43 1,182,412 .24 0.00 1,233,361 89 0 .00 50,949 .65 
1,182,349 81 62 .43 6243 62 .43 1,182,412 24 1,233,361 .89 50,949.65 

62 .43 1,182,412.24 0.00 1.233,361 .89 0.00 50,949.65 
62 .43 1,182,412.24 1,233,361.89 50,949.65 
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Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-dale Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activi 7y-Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Locill' Gain/Loss Co-c Wal Market 

Assets Held 
Fixed Income 
28 Sep 04 Acq Prom Amort 1,630,000 000 1,767,849 61 19465 417.61 41761 1,767,432 00 000 1,742,926.40 0.00 - 24,505.60 

1,767,849.61 19465 41761 417.61 1,767,432.00 1,742,926.40 - 24,50560 

L;Ubip. 61745MVA8 GMO MORGAN STANLEY CAP I INC; 2004-TOP13 CL A-3 DUE Issue Date. 1 Feb 04 Rate : 4 389999866-49% Yield to Maturity. 0% Maturity Date . 13 Sep 45 
09-13-2045 REG 

31 Mar 04 1,450,000.000 1,457,728 50 700 7.00 -700 1,457,721.50 0.00 1,474,782.24 000 17,060 .74 
1,457,728 50 7.00 7.00 -7 .00 1,457,72150 1,474,782.24 17,060.74 

23 Jan 04 Acq Prom Amort 1,450,000 000 1,457,728 50 7.00 7.00 7.00 1,457,721.50 0.00 1,474,782.24 0.00 17,060.74 
1,457,728 50 700 700 700 1,457,721.50 1,474,782 24 17,06074 

30 Apr 04 i.450,000 000 1,457,728 50 5.52 1252 -12.52 1,457,715 98 0.00 1,400,440.02 000 -57,27597 
1,457,728 50 5.52 1252 -1252 1.457,715.98 1,400,440 02 -57,27597 

23 Jan 04 Acq Prom Amort 1,450,000 000 1,457,728.50 552 1252 12 .52 1,457.715 98 000 1,400,440.02 0.00 - 57,275.97 
1,457,728 50 552 1252 1252 1,457,715 98 1,400,440.02 - 57,27597 

28 May 04 1,450,000 000 1,457,728.50 b W 18.05 -18.05 1,457,710.45 0.00 1,387,096.10 000 -70,614.35 
1,457,728.50 553 18.05 -18.05 1,457,710.45 1,387,096.10 .70,61435 

23 Jan 04 Acq Prom Amort 1,450,000.000 1,457,728 50 553 18.05 1805 1,457,710.45 0.00 1,387,096.10 0.00 70,614.35 
1,457,728 50 553 1805 1805 1,457,710.45 1,387,096 10 70,61435 

30 Jun 04 1,450,000.000 1,457,728 50 555 23.60 -2360 1,457,704.90 0.00 1.385,711 35 0.00 -71 .99355 
1,457,728 50 555 23.60 -2360 1,457.704 .90 1,385,711 35 -71,99355 

23 Jan 04 Acq Prem Amort 1,450,000.000 1,457,728.50 555 23.60 23.60 1,457,704.90 000 1,385,711.35 000 71,993 .55 
1,457,728 50 555 2360 2360 1,457,704 90 1,385,711 35 71,99355 

30 Jul 04 1,450,000.000 1,457,728.50 557 29 .17 -29.17 1,457,699.33 0.00 1,399,695.15 0.00 -58,004.18 
1.457,728.50 557 29 .17 -2917 1,457,699.33 1,399,695.15 -58,004.18 

23 Jan 04 Acq Prom Amort 1,450,000 000 1,457,728.50 5.57 29 .17 29 .17 1,457,699.33 000 1,399,695.15 0.00 - 58,004 .18 
1,457.728 50 557 29 .17 2917 1,457,699 33 1,399,695.15 - 58,004.18 

18 Jun 04 OID 1,195,000 000 1,182,349 81 62 .43 62 .43 
1,182,349 81 62 .43 62.43 



13 Dec 01 Acq Prom Amort 275,180.310 290,85269 1444 85 .29 40031 290,452.38 0.00 282,84408 0.00 7,608.30 
290,852.69 14.44 8529 40031 290.452 .38 282,844.08 7,608.30 
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* Fixed Income Amortization - Taxable 
Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem, Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset lD Original Cost Period Year-lo-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

Activi Date Security Description Base Bass Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 

20,277.99 0.00 
Total United States - USD 20,277.99 

Total Commercial Mortgage-Backed - Base 20,277.99 0.00 

Asset Backed Securities 
United States - USD 
CUSIP : 126671JUl cWAi3S iNc ASSET BKO SER 2000-4 CL AF-5 7 80999994278% DUE issue D-at-9-1 Nov 00 Rate : 7 80999994278% Yield to Maturity . 0% Maturity Date : 25 Nov 31 

11-25-2031 BED Estimated Maturity Date : 25 Mar 05 

30 Jan 04 385,527310 407,48429 - 19 .61 19.61 -46097 407,02332 0 .00 401,84468 0 .00 -5,178.64 
407,48429 1961 19.61 -46097 407,023 .32 401,844.68 -5 .17864 

13 Dec 01 Acq Prom Amort 385,527310 407,48429 19 .61 1961 460.97 407,02332 000 401 .844.68 0 .00 5,178 .64 
407,48429 1961 1961 46097 407,02332 401,84468 5,178 .64 

27 Fab 04 385,527 3 1 0 407,484 .29 _T9_73- 39 .34 -480 .70 407,003 .59 000 400,661 .22 0 .00 -6,342 .37 
407,48429 19 .73 3934 -480 .70 407,003 .59 400,661 .22 -6,342 .37 

13 Dec 01 Acq Prom Amort 385,527,310 407,48429 19 .73 39 .34 46070 407,003 .59 0 .00 400,66122 0 .00 6,34237 
407,48429 1973 39 34 48070 407,003 .59 400,661 .22 6,34237 

31 Mar 04 368,344 .770 389,323 .15 1897 56 .5 -4 5 388,844 .90 000 382,172.84 000 .6 
389,323 .15 1897 56.56 -47825 388,844 .90 382 .172.84 .6,672 .06 

13 Dec 01 Acq Prom Amort 368,344 .770 389,323 .15 1897 5656 47825 388,844 .90 000 382,172.84 0 .00 6.672.06 
389,32315 18.97 5656 47825 388,8".90 382,17284 6,67206 

30 Apr 04 327,373540 346,01848 1696 67 .23 -44201 345,576 .47 000 338,697 .59 0 .00 -6,878 .88 
346 .01848 1696 6723 -442 .01 345,576 .47 338,697.59 .6,878.88 

13 Dec 01 Acq Prom Amort 327,373540 346,018.48 16.96 67 .23 442 .01 345,576 .47 0.00 338.697 .59 0.00 6,87888 
346,01848 1696 6723 44201 345,57647 338,697 .59 6,87888 

28 May 04 298,542590 315,54552 1555 76 86 -418 .63 315,125 .89 0.00 308,162.53 0 .00 -6 .9 
315,54552 15.55 7686 -41863 315,126 .89 308,162.53 -6,964.36 

13 Dec 01 Acq Prom Amort 298,542590 315,54552 1555 76 .86 41863 315,126 .89 000 308,162 .53 0 .00 6,964.36 
315,64552 1555 76 .86 41863 315,12689 308,16253 6,96436 

30 Jun 04 275,180310 290,85269 14.44 85 29 -400 .31 290,452 .38 0.00 282,W.08 0.00 .7,60 
290,852 .69 1444 8529 -400 .31 290,452 .38 262,844 .08 -7,60830 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amoil Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActivitV Date Security Description Base Bass Base -Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

Fixed Income 

30 Jut 04 246,571 .580 260,61460 13 .00 8977'___ -371 .69 260,242.91 0.00 253.530 .08 000 -6,712 .83 
260,61460 1300 89.42 -371 .69 260,242.91 253,53008 .6,712.83 

13 Dec 01 Acq Prom Amort 246.571 .580 260.614.60 13 .00 89 .42 37169 260,242.91 0.00 253,530.08 000 6,712.83 
260,61460 13.00 8942 37169 260,24291 253,53008 6,71283 

31 Aug 04 224,618370 237,411 09 11 .93 9339 -350.53 237,060.56 0.00 230,958.45 0.00 -6,102.11 
237,411 .09 1193 9339 -350.53 237.060 .56 230,958.45 .6,102 .11 

13 Dec 01 Acq Prom Amort 224.618 .370 237,411 09 11 .93 93.39 35053 237,060.56 0.00 230,958.45 0.00 6,102.11 
237,411 09 11 93 9339 35053 237,06056 230,95845 6,10211 

30 Sep 04 19U.~Ib4AUU 201,829.85 1026 89.59 -308 .20 201,521.65 000 1197,030.38 0.00 -4,491 .27 
201,829.85 10.20 8959 -30820 201,521.65 197,030.38 -4,491 .27 

13 Dec 01 Acq Prom Amort 190,954400 201,82985 1020 89 .59 308.20 201,521.65 0.00 197,03038 0.00 4.491 .27 
201,82985 1020 8959 308.20 201,52165 197,030.38 4,49127 

29 Oct 04 174,9737707--_ I B-TT38-71 9.40 91 .49 -291 .81 184,646.90 000 178,81165 0.00 .5,835 .25 
184,938.71 940 9149 -291 .81 184,646.90 178,81165 .5,835.25 

13 Dec 01 Acq Prom Amort 174,973.430 184,938.71 9.40 91 .49 291.81 184.646.90 0.00 178,811 .65 0.00 5,835.25 
184,93871 940 91 .49 291.81 184,64690 178,811 65 5,83525 

30 Nov 04 157.389.930 1M=.78 851 9081 -271 .00 166,082.78 000 160,34760 0.00 -5.735.18 
166,353.78 8.51 9081 -271 00 166,082.78 160,347.60 -5,735 .18 

13 Dec 01 Acq Prom Amort 157,389930 166,353.78 8.51 9081 27100 166,082.78 000 160,34760 0.00 5,735.18 
166,35378 851 9081 27100 166,08278 160,34760 5,735.18 

31 Dec 04 157,389 930 T6' =. . 8 8,025 60 8,116.41 -8,296 .60 158,057.18 0.00 159,732.52 000 1,675.34 
166,35378 8,02560 8,116.41 .8,29660 158,057.18 159,732.52 1,67534 

13 Dec 01 Acq Prom Amort 157,389.930 166,35378 8,02560 8,116.41 8,29660 158,057.18 0.00 159,732.52 0.00 1,675.34 
166,35378 8,025.60 8,116.41 8.29660 158,057.18 159,732.52 1,675.34 

Q;IJSiP . 31331FAX9 FED EXPRESS CORP SER 1998 1A 6 72 PASSTHRU GTF DUE Issue Date. 1 Jul 98 Rate. 6.71999979019% Yield to Maturity . 0% Maturity Date. 15 Jul 23 
01-15-2022 Estimated Maturity Date, 15 Jan 22 

30 Jan 04 542,563570 559,47527 221.45 - 221 45 -1,76826 557,707.01 0.00 613,161.94 0.00 55,454 .93 
559,475.27 221.45 221.45 -1,768 .26 557,707.01 613,161.94 55,454 .93 

20 Apr 99 Acq Prom Amort 542,563,570 559,47527 221 .45 221 .45 1,76826 557,707.01 0.00 613,161 94 0.00 55,454 .93 
559,47527 22145 221 .45 1,768.26 557,707.01 613,161 .94 55,454 .93 



Fixed Income 
30 Jul 04 535,155620 551,83641 225.49 44392 -1,969 61 NT866.85 0.00 585,481.66 0.00 35,614.86 

551,83641 225.49 44392 -1,969 .61 549,866.80 585,481.66 35,614 .86 

20 Apr 99 Acq Prem Amort 535,155620 551,836.41 22549 443.92 1,969.61 549,86680 000 585,481.66 0,00 35,614.86 
551,83641 225.49 443.92 1,969.61 549,866.80 585,481.66 35,614.86 

CUSIP* 34528PAX4 FORD CR FLDORPLAN MASTER OWNER TR 2001-1 NT CL A I-1-1 U KATE Issue Dais : i Aug 01 Rate : 1 47% Yield to Maturity: 0% Maturity Dale: 17 Jul 06 
07-17-2006 BEO Estimated Maturity Date : 15 Sep 04 

30 Jan 04 1,600,000.000 1,601,000 00 103.01 10301 -38028 1,600,619.72 0.00 1,600,517.76 0.00 -101 .96 
11601,000 00 10301 103.01 -38028 1,600,619.72 1,600,517.76 -101 .96 

24 Sep 03 Acq Prem Amorl 1,600,000 000 1 .601,000 00 103.01 10301 38028 1,600,619.72 0.00 1,600,517.76 0.00 101 .96 
1,601,000 00 10301 10301 38028 1,600,619 72 1,600,517.76 101 .96 

27 Feb 04 1,600,000.000 1,601,000 00 103.06 20607 -483 .34 1,600,5 
1 
16 .66 0.00 1,600,421 60 0.00 -

1,601,000.00 10306 20607 -483 .34 1,600,516 66 1,600,421.60 -95.06 

24 Sep 03 Acq Prern Amort 1,600,000.000 1 .601,000 00 103.06 206.07 48334 1,600,516.66 0.00 1 .600,421 60 0.00 - 95.06 
1,601,000 00 10306 20607 48334 1,600,516 66 1,600,421 60 - 9506 

3`1 Mar 04 1,600,000.000 1,601,000 00 103.14 309.21 -586 .48 1,600,413.52 000 1,600,799.20 0.00 385.68 
1,601,000 00 103.14 30921 -586 .48 1,600,413.52 1,600,799.20 385.68 

24 Sep 03 Acq Prern Amort 1,600,000 000 1,601,000.00 10314 309.21 586.48 1,600,413.52 0.00 1,600,799.20 0.00 385.68 
1,601 .000 00 103.14 30921 58648 1,600,413.52 1,600,799 20 38568 

30 Apr 04 1,600,000.000 1,601,000.00 103.23 412.44 -68971 I=- 10 .29 0.00 1,600,573.12 0.00 7M 
1,601,000.00 10323 412.44 -689 .71 1,600,310 29 1,600,573.12 262.83 

24 Sep 03 Acq Prem Amort 1,600,000.000 1,601,000 00 10323 412.44 689.71 1,600,310 29 000 1,600,573.12 0.00 262.83 
1,601,000 00 10323 41244 68971 1,600,310 29 1,600,573 12 26283 

28 May 04 1,600,000.000 1,601,000.00 10333 615.77 -79304 1-16-ff.06 96 000 1,600,346.08 0.00 -f3-§T2 
1,601,000.00 10333 515.77 -793 .04 1,600,206.96 1,600,346.08 139.12 

24 Sep 03 Acq Prem Amort 1,600,000 000 11601,000 00 103.33 5 15.77 79304 1,600,206.96 000 1,600,346.08 0.00 139.12 
1,601,000 00 10333 51577 793.04 1,600,206.96 1,600,346 08 13912 

30 Jun 04 1,600,00U00 1,601,000.00 10338 619.15 -896 .42 ITM-103.58 000 1,600,027.20 0.00 .76.38 
1,601,000.00 10338 619.15 -896 .42 1,600,103.58 1,600,027.20 -7638 

24 Sep 03 Acq Prem Amort 1,600,000,000 1,601,000 00 103.38 619.15 89642 1,600,103.58 000 1,600,027.20 000 - 76.38 
1,601,000 00 103.38 619.15 89642 1,600,103.58 1,600,027.20 - 76 .38 
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+ Fixed Income Amortization - Taxable 
Calculation Method, OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort TaKable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local 7o c-a I Local Local Local Gain/Loss Local Market 

Assets Held 



Fixed Income 
CUSIP 760985LVI RESDNTL AST MTG PRODS ING 2002-RS3 AS] 8KU PASTHRU CL A-1-5 issue Uate : 1 Jun 62 Rate : 5.5720000267% Yield to Maturity: 0% Maturity Date: 25 Jun 32 

5 572 6-25-32 BED Estimated Maturity Date: 20 Aug 08 

30 Apr 04 1,500,000 000 1,553,730.47 48005 48005 -12,402.26 1,541,328.21 0.00 1,565,413.65 0.00 24,085 .44 

1,553,730.47 48005 480.05 -12.402.26 1,541,328 21 1,565,413.65 24,085 .44 

25 Sep 02 Acq Prom Amort 1,500.000 .000 1,553,730 47 48005 480.05 12,402 .26 1,541,328.21 0.00 1,565,413-65 0.00 24,085 .44 

1,553,730 47 48005 480.05 12,40226 1,541,328 21 1,565,413.65 24,085 .44 

28 May 04 1,500.000 1,553,730.47 610.28 1,090.33 -13,012.54 1,540,717.93 0.00 1,556,752.50 0.00 16 .0 

1,553,730.47 610.28 1,09033 -13,012.54 1,540,717.93 1,556,752.50 16,034 .57 

25 Sep 02 Acq Prom Amort 1,500,000 000 1,553,730.47 61028 1,090.33 13,012 .54 1,540,717.93 0.00 1,556,752.50 0.00 16,034 .57 

1,553,730.47 61028 1,09033 13,01264 1,540,717.93 1,556,752 50 16,03457 

30 Jun 04 11,500,000 000 1,9977M 744.58 1,83491 -13,757.12 1,539,973.35 0.00 1,552,438.50 0.00 12, 

1,553,730.47 744.58 1,834.91 -13,757.12 1,539,973.35 1,552,438 50 12,465 .15 

25 Sep 02 Acq Prom Amort 1,500,000 000 1,553,730.47 74458 1,834.91 13,757.12 1,539,973 35 000 1,552,438-50 0.00 12,465 .15 

1,553,730 47 74458 1,834.91 13 .757 .12 1,539,973 35 1,552.438 50 12,465 .15 

30 Jul 04 1,500,000 000 1,553,730.47 1,028.10 t -14,78522 1,538,945.25 0.00 1,554.ON.50 0.00 15, 

1,553,730 47 1,028.10 2,86301 -14,78522 1,538,945.25 1,554,034.50 15,089 .25 

25 Sep 02 Acq Prom Amort 1,500,000 000 1,553,730.47 1,028.10 2,86301 14,785.22 1,538,945.25 0.00 1,554,034.50 0.00 15,089 .25 

1,553,730 47 1,028.10 2,66301 14,785 .22 1,538,945.25 0 16,08926 
. 8 ! ;~!70 'Ib .'Ou 31 Aug 04 1'b00,000.000 1,553,730.47 7365 6 -15,65887 1,538,071.60 0.00 1 0.00 3 

1,553,730 47 873.65 3,736.66 -15,658.87 1,538,071.60 1,541,776.50 3,704.90 

25 Sep 02 Acq Prom Amort 1,500,000 000 1,553,730.47 873.65 3,736.66 15,65887 1,538,071 60 0.00 1,541 .776 .50 0.00 3,704.90 

1,553,730 47 873.65 3,73666 15,65887 1,538,071 .60 1,541,776 50 3,70490 

30 Sep 04 1,500,000 000 1,553,730 47 71451 4,451 .17 -16,373.38 1,537,357.09 0.00 1,535,905.50 0.00 :1 .451 .59 

1,553,730 47 71451 4,451 .17 -16,37338 1,537,357.09 1 .535,905 50 .1,451 .59 

25 Sep 02 Acq Prom Amort 1,500,000 000 1,553,730.47 714.51 4,451 .17 16,373.38 1,537,357.09 0.00 1,535,905.50 0.00 - 1,451.59 

1,553,730 47 71451 4,451.17 16,37338 1,531~gI107!70TI 1,535,905 50 1,4.51 W59 

29 Oct 04 l'buo.000 .000 1,553,730 47 754.38 5,205.55 -17,127.76 1 .mg 0.00 1,533,571 .50 
6 

7=71 
1,553.730.47 76438 5,205.55 -17,127.76 1,536,602.71 1 .533,571 .50 -3 .031 .21 

25 Sep 02 Acq Prom Amort 1,500,000 000 1,553,730.47 754.38 
1,553,730 47 75438 
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* Fixed Income Amortization - Taxable 
Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizalion/Accretion =d 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value 

Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 

5,205.55 17.127.76 1,536,602.71 0.00 1,533,571 .50 000 - 3,031.21 

5,205.55 17,127 .76 1,536,602.71 1,533,571.50 3,031 .21 



17 Jun 04 Acq Prem Amort 1,260,000 000 1,296,028.13 39 .06 16251 162.51 1,295,865.62 0.00 1,313.376 .12 0.00 17,510 .50 
1,296,028.13 3906 162.51 16251 1 .295,865 .62 1,313,376.12 17,510 .50 
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+ Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 

Asset ID Original Cost Penod Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 

Activity Date Security Description Base Base Base Bass Base Translation Base Translation . Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Nov 04 1,500,000 000 1,553,730 47 87886 6,084.41 -18,006.62 1,535.723 85 0.00 1,527,744.00 000 .7,979 .85 

1,553,730.47 878.86 6,084.41 -18,006.62 1,535.723 .85 1,527,744.00 -7,979 .85 

25 Sep 02 Acq Prem Amorl 1,500,000 000 1,553,730 47 87886 6,084.41 18,00662 1,535,723.85 0.00 1,527,744 00 0.00 7,97985 

1,553,730 47 87886 6,08441 18,00662 1,535,723 85 1,527,744 00 7,97985 

31 Dec 04 1,500,000.000 1,553,730.47 78 =.4 6,867.15 -18,789.36 1,534,941 .1 `1 000 1,525,633.50 0.00 -9,307 .61 
1,553,730 47 782.74 6,86715 .18,78936 1.534,941 .11 1.525,633.50 -9,307 .61 

25 Sep 02 Acq Prem Amort 1,500,000 000 1,553,730 47 78274 6,867.15 18,789 .36 1,534,941 .11 000 1,525,633.50 0.00 9,307.61 
1,553,730 47 78274 6,867.15 18,789 .36 1,534,941 .11 1,525.633 50 9,30761 

. 16,117 .14 0.00 
Total United States - USD - 16,117 .14 

Total Asset Backed Securities - Base - 16,117 .14 0.00 

Non-Government Backed C.M.O .s 
United States - USD 'Jun 04 Rate . 5 .94999,980927% Yield to Maturity: 0% Maturity Date : 25 Feb 34 = 31394ACF1 CMO FNMA PREAS51UN 00054 5.94999980927% DUE 02-25-2034 REG issue Date: 1 

30 Jul 04 1,260,000 000 1,296,028 .13 4589 4589 -45 .89 1,295,982 24 0.00 1,314,531 .54 0 .00 18,549.30 
1,296,028 .13 45.89 4589 -45 .89 1,295,982 .24 1,314,531 .64 18,649.30 

17 Jun 04 Acq Prem Amort 1,260,000 000 1,296,028 .13 45.89 4589 45 .89 1,295,982 .24 0.00 1,314,531 .64 0 .00 18,549.30 
1,296,028 13 45 .89 45 .89 4589 1,295,982 .24 1,314,531 54 18,549 .30 

31 Aug 04 1,260 .000 .000 1,296,028 13 38.68 84 .57 -84 .57 1 .295,943 .56 0.00 1,337,500.08 0 .00 41,556.52 
1,296,028 .13 38.68 84 .57 -8457 1,295,943 .56 1,337,500.08 41,556.52 

17 Jun 04 Acq Prem Amon 1,260,000 .000 1,296,028 .13 38.68 84 .57 84 .57 1,295,943 .56 000 1,337,500 .08 0 .00 41,556.52 
1,296,028 .13 3868 8457 84 .57 1,295,943 56 1,337,500 .08 41,556 .52 

30 Sep 04 1,260,000 000 1,296,028 .13 3888 123 .45 -123 .45 1,295,904 .68 0.00- 1,313,011 .98 0 .00 17,107 
1,296,028 .13 3888 123 .45 -123 .45 1,295,904 .68 1,313,011 .98 17,107 .30 

17 Jun 04 Acq Prem Amort 1,260,000 000 1,296,028 13 38 .88 12345 123 .45 1,295,904 .68 0.00 1,313,011 .98 000 17,107.30 
1,296,028 13 3888 12345 12345 1,295,904 .68 1,313,011 .98 17,107 .30 

17,510 .50 29 Oct 04 1,260,000 000 1,296,028 13 3906 __`162'5`1 -162 .51 1,295,865 .62 0.00 1,313,376 .12 0 .00 
1,296,028 13 39 .06 16251 -16251 1,295 .865 .62 1,313,376 .12 17,510 .50 



Fixed Income 
30 Nov 04 11,260,000 .000 11,296,028 .13 3924 2011 .75 -20175 1,295,826.38 __0.00 1,298.582 46 0.00 2,75608 

1,296,028.13 3924 201.75 -201 .75 1,295,826.38 1,298,582.46 2,756.08 

17 Jun 04 Acq Prem Amort 1,260,000 000 1,296,028.13 3924 201.75 201.75 1,295,826.38 000 1,298,582.46 0.00 2,756.08 

1,296,028.13 3924 20175 20175 1,295,826 38 1,298,582.46 2,75608 

31 Dec 04 1,260,000 000 1,296,028.13 241.19 -2411 .19 1,295,789.94 0.00 1,309,351 68 0.00 13,5 
1 .296,028 13 3944 241.19 -241 .19 1,295,786.94 1 .309,351 .68 13,564.74 

17 Jun 04 Acq Prem Amort 1,260,000 000 1,296,028.13 3944 241.19 241.19 1,295,786 94 0.00 1,309,351 .68 000 13,564 .74 
1,296,028.13 39 .44 241.19 241.19 1,295,786.94 1,309,35168 13,564 .74 

CUSIP 32051D5T5 CMO 1ST HORIZON MTG PASSTR2004-5 11-A-1 62508-25-2017 Issue Date . 1 Jun 04 Rate : 6 25% Yield to maturity : 0% Maturity Date. 25 Aug 17 
REG Estimated Maturity Date : 29 Sep 07 

29 Oct 04 1,330,715 670 1,375,211.47 - 7967 7967 -7967 1,375,131.80 0.00 1,379,856 34 0.00 4,724.64 

1,375,211 .47 7967 79.67 -7967 1,375,13180 1,379,856.34 4.724 .54 

12 Oct 04 Acq Prem Amorl 1,330,715 670 1,375,211.47 7967 79.67 7967 1,375,131 80 0.00 1,379,856.34 000 4,724.54 

1,375,211 47 7967 7967 7967 1,375,131 80 1,379,856 .34 4.724 .54 
30 Nov 04 1,281,161 .890 1,324,000 74 1186 62 26332 -26332 1=3-r37.42 000 1,328,527.66 0.00 4.8 

1 .324,000 .74 16662 26332 -263 .32 1,323,737.42 1,328,627.66 4,890.24 

12 Oct 04 Acq Prem Amort 1,281,161 .890 1,324,000 74 18662 263.32 263.32 1,323.737.42 000 1,328,627.66 0.00 4,89024 
1,324,000 74 18662 26332 26332 1,323,737 42 1,328,627.66 4,89024 

31 Dec 04 1,204,992 580 1,245,284 52 176.27 42393 -423 .93 174=59 0.00 1,250,107.50 000 
1,245,284 52 17627 42393 -42393 1,244,860 59 1,250,107.50 5,246.91 

12 Oct 04 Acq Prern Amort 1,204,992.580 1,245,284 52 17627 423.93 42393 1,244,860.59 0.00 1,250,107.50 0.00 5,24691 
1,245,284 52 17627 42393 42393 1.244,860 59 1,250.107.50 5,246.91 

CUSIP: 61748HFF4 CMO MORGAN STANLEY MTU LN TR 20G4-2AR CL4-A-1 VAR .01 Issue Date : I Sep 04 Rate : 5.46066999435% Yield to Maturity : 0% Maturity Date : 25 Oct 34 
10-25-34 REG Estimated Maturity Date : 2 Jun 08 

29 Oct 04 2,087,363 260 2,139,078.13 60 .79 60 .79 -6079 2,139,017.34 0.00 2,138,772 93 0.00 -24441 

2,139,078.13 60.79 60 .79 -60.79 2.139,017.34 2,138,772.93 -244 .41 

23 Sep 04 Acq Prem Amort 1,542,363 260 1,581,645.32 46.45 46 .45 4645 1,581,598.87 0.00 1,580,350.13 0.00 1,248.75 

1,581,645 32 46 .45 46 .45 46 .45 1,581,598.87 1,580,350.13 - 1,24875 
24 Sep 04 Acq Prem Amort 545,000000 557,43281 14.34 14 .34 14.34 557,418.47 000 558.422.81 0.00 1,004.34 

557,43281 1434 1434 14.34 557,418.47 558,42281 1,004.34 
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Calculation Method, OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premlum Market Value Gain/Loss 

Activi ate Security Description, Base Base Base Base Base Translation Base Translation Total 

Acq_ Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
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* Fixed Income Amortization - Taxable 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActivitV Date Security Description . Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
30 Nov 04 2,047,706 9 1 0 2,098,411.78 2,28330-- 2,34290 .2,342 .90 2,096,068 88 0.00 2,078.569 .95 0.00 -17.498.93 

2,098,411.78 2,283.30 2,342.90 .2,342 .90 2,096,068.88 2,078,569.95 .17,498.93 

23 Sep 04 Acq Prern Amorl 1,502,706 910 1,540,978 97 1,73036 1,775.62 1,77562 1,539,203.35 000 1,525,355.71 0.00 - 13,847 .64 
1,540,978 97 1,73036 1,775.62 1,775.62 1,539,203.35 1,525,355.71 - 13,847 .64 

24 Sep 04 Acq Prern Amort 545,000000 557.43281 - 552.94 - 567.28 - 567.28 556,86553 0.00 553,21424 000 - 3,651 29 
557,43281 - 55294 - 567.28 - 56728 556,865.53 553,21424 - 3,651 29 

31 Dec 04 2,014,643 550 2,064,506 34 1,05147 3,355.30 .3,355 .30 2,061,151 .04 000 2,043,515.41 0.00 -17,635.63 
2,064,506 34 1,05147 3,355.30 -3,35530 2,061,151 .04 2,043,515.41 -17,635.63 

23 Sep 04 Acq Prem Amorl 1,469,643 550 1,507,073 53 789.23 2,52578 2,52578 1,504,547.75 0.00 1,490,705.01 000 13,842 .74 
1,507,073 53 789.23 2,525.78 2,525.78 1,504,547.75 1,490,705.01 13,842 .74 

24 Sep 04 Acq Prern Amort 545,000000 557,432.81 26224 - 829.52 - 829.52 556,60329 000 552,810.40 0.00 3,792.90 
557,43281 26224 - 829.52 - 82952 556,603.29 552,810.40 3,792.90 

CUSIP: 61748HFE6 CMQ MORGAN STANLEY MTO LN TR 2004-2AR CL2-A-2 FLT FIT 5.14% Issue Date . I Oct 04 Rate. 5.14777994156% Yield to Maturity. 0% Maturity Date 25 Nov 34 
DUE 11-25-2034 REG 

30 Nov 04 1,556,582.170 1,586,011 30 3812 3812 -38.12 1,585,973.18 0.00 1,586,068.51 0.00 95 .33 
1,586,011 30 3812 3812 -3812 1,585,973.18 1,586,068 51 95 .33 

21 Oct 04 Acq Prem Amort 1,556,582.170 1,586,011 .30 38 .12 38 .12 38 .12 1,585,973.18 000 1.586,068 .51 0.00 95.33 
1,586,011 30 3812 3812 3812 1,585,973 18 1,586,068 51 9533 

31 Dec 04 1,551,668 010 1,581,004.23 3502 73.02 -73.02 1,580,931 21 0.00 1,579,487 87 000 .1,44334 
1,581,004 23 3502 7302 -73.02 1,580,931.21 1,579,487 87 -1,44334 

21 Oct 04 Acq Prem Amort 1,551,668 010 1,581,004 23 3502 7302 73 .02 1,580,931 21 0.00 1,579,487.87 000 - 1,44334 
1,581,004 23 3502 7302 7302 1,580,931.21 1,579,487.87 - 1,443.34 

CUSIP, 760985KR1 CMQ RESUNTL AST MTG PRODS ING 2002-RZ2 MTG PASSTHRU CTF CL issue Date . - i May 02 Rate . 4.98000001907% Yield to Maturity . 0% Maturity Date 25 Sep 28 
A-3 4 98 9-25-28 BEO Estimated Maturity Date : 6 May 04 

30 Jan 04 204,819310 209,77977 307.19 30719 -4,02803 205,751.74 000 204,732.69 000 -1,01905 
209,779.77 307.19 307.19 .4,028 .03 205,751.74 204,732.69 -1,019.05 

23 Oct 02 Acq Prem Amort 204,819310 209,779.77 307.19 307.19 4,028.03 205,751.74 000 204,732.69 000 - 1,019.0.C 
209,77977 30719 307.19 4,02803 205,751 .74 204,73269 - 1 .01905 

27- Feb 04 137,701 .820 141,036.78 18382 390.35 -2,891 .90 138.14488 0.00 137,632.75 0.00 -512 .13 
141.036 .78 183.82 390.35 .2,891 .90 138,144.88 137,632.75 -512.13 



Assets Held 
Fixed Income 
23 Oct 02 Acq Prom Amort 137,701.820 141,036.78 183.82 390.35 2,891.90 138,14488 000 137,632.75 0.00 512.13 

141,036.78 18382 39035 2,891.90 138,14488 137,632.75 512.13 
31 Mar 04 54,532,810 55,853 .52 75.25 229.84 .1,220 .50 54,633.02 0.00 54,481 .10 0.00 -151 .92 

55,85352 7525 229.84 -1 .22050 54,633.02 64,481 .10 -151 .92 

23 Oct 02 Acq Prom Amorl 54,532810 55,85352 7525 22984 1,220.50 54,633 .02 0.00 54,481 .10 000 151.92 
55,853.52 75 .25 229.84 1,220.50 64,633 .02 54,481 .10 151.92 

CUSIP, 760985MXU CPU1;E9ffNTL AST MTG PRODS INC; 3.71 DUE 09-25-2028 BEO Issue Date, 1 Aug 02 Rate, 3.71% Yield to Maturity : 0% Maturity Date- 25 Feb 29 
Estimated Maturity Date: 6 Oct 04 

30 Jan 04 1,500,000 000 1,516,875 00 1 .211 .38 1,211.38 -3 .730.88 1,513.144 .12 0.00 1,517,724.75 0.00 4,580.63 
1,516,875.00 1,211 .38 1,211.38 -3,730.88 1,513,144.12 1,517,724.75 4,580.63 

27 Aug 03 Acq Prom Amort 1,500,000 000 1,516,875 00 1,211 .38 1,211 38 3,73088 1,513.144 .12 0.00 1,517,724.75 000 4,580.63 
1,516,875 00 1,211 38 1,211.38 3,73088 1,513,144.12 1,51772471 4,58063 

27 Feb 04 i,5uu.uuu.uuu 1,516,875.00 - _76T" ____T,'§73.45 -4,492 .95 1,512,382 05 0 -7 
51g!767 g6 

0.00 4,325.55 
1,516,875 00 76207 1,97345 -4,492 .95 1,512,382.05 1:516,707.60 4,32555 

27 Aug 03 Acq Prom Amort 1,500,000 000 1,516,875 00 762.07 1,97345 4,49295 1,512,382.05 0.00 1,516,707 60 0.00 4,325.55 
1,516,875.00 762.07 1,973.45 4,49295 1,512,382 05 1,516,707.60 4,32555 

31 Mar 04 00 1,516,875.00 1,871 26 3,84471 -6,364 .2T 1,510,510.79-- 0.00 1,510,940.25 0.00 429.46 
1,516,875 00 1,871.26 3,84471 -6,36421 1,510,510.79 1,510,940.25 429.46 

27 Aug 03 Acq Prom Amort 1,500,000 000 1,516,875 00 1,871 26 3,84471 6,364.21 1,510,510.79 0.00 1,510,940 25 000 429.46 
1,516,875 00 1,871 .26 3,84471 6,36421 1,510,510.79 1,510,940 25 429.46 

30 Apr 04 1,244,202.440 1,258,199 72 1,MTZ9 _____T985.55 -6,675 39 1,251,524.33 0.00 _770T142 .35 0.00 -381 .98 
1,258,199.72 1,39648 4,58555 -6.675.39 1,251,524.33 1 .251,142 .35 -381 .98 

27 Aug 03Acq Prom Amort 1,244,202 440 1,258,199 72 1,39648 4,58555 6,675.39 1,251,524.33 0.00 1,251,142 35 0.00 381.98 
1,258,199 72 1,39648 4,58555 6,67539 1,251,524 33 1,251,142 35 381 .98 

28 May 04 905,854.040 916,04490 1'637Z~ 4,397.96 -5,91948 910,125.42 0.00 909,38506 0.00 -74036 
916,044.90 1,05940 4,397.96 -5,919 .48 910.125 .42 909.38506 -740 .36 

27 Aug 03 Acq Prom Amort 905,854.040 916,044.90 1,059.40 4,397.96 5,919.48 910,125.42 000 909.38506 0 00 740.36 
916,04490 1,05940 4,39796 5,919.48 910,12542 909,385.06 74036 

30 Jun 04 590,521 .8.3u 597,16520 - 52454 TMI 55 -4,383 .42 592,781 .78 0.00 591,69284 0.00 -1,08895 
597,16520 - 52454 3,39155 -4,38342 592,781 .78 591,692.84 .1,088 .95 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion UnrealIzed 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
ActiviT-Date Security Description Base Base Bass Bass Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 



Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

0,71 Account . ilio, StateM6n-t :':,'-; 
Name *FREEDOM,~FQ,RUM,,~-W 

I JAN, 04 -~,31 DEC 04,, r 

Page 104 of 452 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 
Amortization/Accretion Unrealized 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Gain/Loss 
Activity Dale Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Held 
Fixed Income 
27 Aug 03 Acq Prom Amort 590,521 830 597,165.20 524.54 3,391 55 4,38342 592,78178 0.00 591,692.84 0.00 - 1,088.95 

597,16520 524.54 3,391.55 4,383.42 592,781 .78 591,69284 - 1,088.95 
30 Jul 04 247,423.330 250,206.84 340 

'1 
2 1.761 .15 -2,176.73 248,030.11 0.00- 247, 

1 
96 .44 0.00 -833.57 

250,206.84 340.12 1,761.15 .2,176.73 248,030.11 247,196.44 -833 .67 

27 Aug 03 Acq Prom Amort 247.423,330 250,20684 34012 1,761 .15 2,176.73 248,030.11 0.00 247,196." 0.00 - 833.67 
250,206.84 34012 1,761 .15 2,176.73 248.030.11 247,196.44 - 833.67 

_7 CUSIP: 863596WN7 DMO STRUCTURED AST SECS CORP 2004-8 MTG PASSTHRU CTF CL Issue Date: I Jun 04 Rate. 4.72429990768% Yield to Maturity: 0% Maturity Date: 1 Jan 34 
5-A3 DUE 01-01-2034 REG 

30 Sep 04 1,615,000.000 1,826.627.34 345 3.45 -345 1,826,623 89 000 1,826,761.20 0.00 137.31 
1,826,627 34 3.45 3.45 -3 .45 1,826,623.89 1 .826,761 .20 137.31 

16 Sep 04 Acq Prom Amort 1,815,000.000 1,826,627.34 3.45 3.45 3.45 1,826,623 89 000 1,826,761 .20 0.00 137.31 
1,826,627.34 345 345 345 1,826,623.89 1,826,761 .20 137.31 

29 Oct 04- 1,815,000 000 1,826,627.34 -TS79 18.94 -18.94 1,826,608.40 1,826,202.18 0.60 -406.22 
1,826,627.34 1549 1894 -18.94 1.826,608 .40 1,826,202.18 -406 .22 

16 Sep 04 Acq Prom Amort 1,815,000 000 1,826,627 34 15 .49 1894 1894 1,826,608.40 0.00 1,626,202.18 0.00 - 406.22 
1,826,627 34 15 .49 1894 1894 1,826,608.40 1,826,202.18 - 40622 

30 Nov 04 1,815,000.000 1,826,627.34 1553 34.47 -34.47 1,826,592 87 0.00 1,810,778.31 0.00 -15,81456 
1.826,627.34 1553 34.47 -3447 1,826,592.87 1,810,778.31 .15,814.56 

16 Sep 04 Acq Prom Amort 1,815,000 000 1,826,627 34 15 .53 34 .47 3447 1,826,592.87 0.00 1,810,778.31 0.00 15,814 .56 
1,826,627.34 1553 3447 3447 1,826,592 87 1,810,778.31 - 15,814 .56 

31 Dec 04 1,8170noo 1,826,627 34 15 .68 50 .15 -50.15 1,826,577.19 0.00 1,808,707 40 000 .17,13 
1,826,627.34 1568 50.15 -50.16 1,826,577.19 1,808,707.40 -17,86980 

16 Sep 04 Acq Prom Amort 1,815,000 000 1,826,627 34 15.68 50.15 50.15 1,826,577.19 0.00 1,808,707.40 000 - 17,869 .80 
1,826,627.34 1568 50.15 5015 1,826,577.19 1,808,707.40 17,869.80 

11,934.11 0.00 
Total United States - USD 11,934.11 

Total Non-Government Backed C.M.O.s - Base 11,934 .11 0.00 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Unrealized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Market Value Galn/Loss 
Activity Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local To-cal Local Local Locil, Gain/Loss Local Market 

Assets Held 
Fixed Income 
Index Linked Government Bonds 
United States - USD 
CUSIP. 9128276R8 US TREAS NTS INFLATION-INDEXED NT 3.5 DUE 01-15-2011 BEQ Issue Date . 15 Jan 01 Rate : 3,84097% Yield to Maturity: 0% Maturity Date. 15 Jan 11 

Estimated Maturity Date : 15 Jan 11 

30 Jul 04 430,000000 520,739.96 263.11 263.11 -263.11 520,476.85 0.00 520,798.82 0.00 321 .97 
520,73996 263.11 26311 -263.11 520,476.85 520,798.82 321.97 

8 Jul 04 Acq Prern Amort 430,000.000 520.73996 263.11 263.11 263.11 520,476.85 0.00 520,798.82 000 321 .97 
520,739.96 263.11 263.11 263.11 520,476.85 520,79882 321 .97 

- 263.11 0.00 
Total United States - USD - 263.11 

Total Index Linked Government Bonds - Base - 263.11 0.00 

Total Fixed Income - Base 582,825.53 0.00 

Total Assets Held - Base 582,825.53 0.00 
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* Fixed Income Amortization - Taxable 
Calculation Method: CID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 

Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
Corporate Bonds 
United States - USD -Maturity Date . 1 May 04 Estima CUSIP: 247126AA3 DELPHI CORP 6 125% NTS 1/5/04 LISD Issue Date : 1 Feb 03 Rate : 0% Yield to Maturity . 0% 

Maturity Date . 1 May 04 

3 May 04 925,000.000 889,942.50 35,057.50 35,057.50 35,057.50 925,000.00 000 925,000.00 0.00 0.00 
889,94250 35,057.50 35,057.50 35,057.50 925,000.00 925,00000 0.00 

4 Aug 99 Market Discount 925,000000 889,94250 35,05750 35,057.50 35,05750 925,00000 000 925,000.00 0.00 0.00 
889,94250 35,05750 35,057.50 35,057.50 925,00000 925,000.00 000 

35,057.50 0.00 
Total United States - USID 35,057.50 

Total Corporate Bonds - Base 35,057.50 0.00 

Government Mortgage Backed Securities 
United States - USD 
=1 .3128HGA25 FHLMC GOLD W2-0024 6.971 10-01-2010 Issue Date. i Oct 00 Rate: 6 971% Yield to Maturity : 09% Maturity Date: f Oct 10 

15 Jan 04 1,061.610 1,211.19 137 1 .37 -1878 1,192.41 0.00 1,061 .61 0.00 -130.80 
1,211 .19 137 1 .37 -18.78 1,192.41 1,061.61 -130 .80 

14 Nov 02 Acq Prem Amort 1,061.610 1,211.19 1 .37 1 .37 18 .78 1,19241 000 1,061 .61 0.00 130.80 
1,21119 137 1 .37 1878 1,19241 1,061 .61 13080 

17 Feb 04 1,069150 1,219.79 1 .53 291 -20.44 1,199.35 0.00- 1,069.15 0.00- -17M 
1,21979 1 .53 2.91 -20.44 1,199.35 1,069.15 -130.20 

14 Nov 02 Acq Prem Amort 1,069.150 1,219.79 1 .53 2.91 20 .44 1,199.35 0.00 1,069.15 0.00 130.20 
1,21979 153 291 2044 1,19935 1,069.15 13020 

-
15 Mar 04 1,898250 2,16571 2.48 7.40 -38.53 2,127.19 0.00 1,898.25 0.00 -22874 

2,165.71 2.48 7.40 -38.53 2,127.19 1 .898 .25 -228.94 

14 Nov 02 Acq Prem Amort 1,898.250 2,165.71 2.48 7.40 38.53 2,127.19 0.00 1,898.25 0.00 228.94 
2,16571 248 740 3853 2,127.19 1,89825 22894 

15 Apr 04 1,090.200 1,243.81 1.42 5.67 -2354 =26 O.Ou i,ogo-.20 0-.00- -130 .06 
1,243.81 1.42 567 -23.54 1,22026 1,090.20 -130.06 

14 Nov 02 Acq Prem Amort 1,090.200 1,243.81 1.42 5.67 23.54 1,220.26 0.00 1,090.20 0.00 - 130.06 

1,243.81 1.42 5.67 23.54 1,220.26 1,090.20 - 130.06 



Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

V7" 77 
0 

;'M2 473, Account'number Olib'S-0tement' ~ ' : ~ACC -TATTER "SLI ount Name'?1FREEDOM, .~FORIUM SALQ~ 
0 I JAN, 04 - 3V DEC, 04~ 

Page 107 of 45,' 

* Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 11) Original Cost Period Year-to-date Cumulative- Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Bass Base Base, Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Matured 
Fixed Income 
17 May 04 1,508010 1,720.49 217 10 .02 -34.75 1,685.74 000 1 .50801 

- 
0.00 -17773 

1,72049 2.17 1002 -34.75 1,685.74 1,508.01 -177.73 

14 Nov 02 Acq Prem Amort 1,508010 1,72049 217 1002 34.75 1 .685 .74 000 1,50801 0.00 177.73 
1,72049 217 1002 3475 1,685.74 1 .50801 177.73 

15 Jun 04 1,108620 1,26482 1 .47 870 -2698 1,237.95 0.00 1,108.62 000 -12 
1,264.82 1 .47 870 -2688 1,237.95 1,108.62 -12933 

14 Nov 02 Acq Prem Amort 1,108620 1,26482 1 .47 870 2688 1,237.95 0.00 1,108.62 000 12933 
1,26482 1 .47 8.70 2688 1,23795 1,10862 129.33 

15 Jul 04 1,525 990 1,741 .00 202 13 .98 --m 0 1,701 .99 0.00 1.52599 000 -176 
1,741 .00 2.02 13 .98 -39.00 1,70199 1,525.99 -176.00 

14 Nov 02 Acq Prem Amort 1 .525 .990 1,741 00 2.02 1398 3900 1,701 .99 000 1 .525.99 0.00 176.00 
1 .741 .00 202 1398 3900 1,701 .99 1,52599 176.00 

16 Aug 04 1,536.460 1,75294 2.18 1626 -41 .45 -77" .49 0.00 1,539.46 000 -17 
1,75294 218 1626 -41 .45 1,711.49 1,536.46 -175.03 

14 Nov 02 Acq Prern Amort 1,536460 1,752.94 218 16.26 41 .45 1,711.49 0.00 1,536.46 0.00 175.03 
1,75294 218 1626 41 .45 1,71149 1,536.46 17503 

15 Sep 04 1 .,547 .020 1,76499 207 1831 __M7 1.721 .32 000 1,54702 0.00 -174 .30 
1,764.99 2.07 1831 -43.67 1,721 .32 1,547.02 -174.30 

14 Nov 02 Acq Prem Amort 1,547.020 1,764.99 2.07 1 B.31 4367 1,72132 0.00 1,547.02 0.00 174.30 
1,76499 207 1831 43.67 1,721.32 1,54702 174.30 

15 Oct 04 1,557.620 1,777.09 209 =-2 -46.06 1,731 .03 0.00 1,55162 0.00 -17 
1,77709 209 - 2052 -46.06 1,731 .03 1,557.62 -173.41 

14 Nov 02 Acq Prem Amort 1,557620 1,777.09 209 2052 46.06 1,731.03 0.00 1,557.62 0.00 173.41 
1,77709 209 20.52 4606 1,731.03 1,55762 173.41 

15 Nov 04 736200 839.93 099 1069 -22.76 8`17 17 0.00 736.20 0.00 .80 
839.93 0.99 1069 -2276 817.17 73620 -80.97 

14 Nov 02 Acq Prem Amort 736200 83993 0.99 10.69 22 .76 817.17 0.00 736.20 0.00 - 80.97 
83993 0.99 1069 2276 817.17 73620 - 8097 

15 Dec 04 1,573.380 1,79507 2.12 -IT97 -5076 1,744.30 000 1,573.38 0.00 .170 .92 
1,79507 2.12 - 2497 -50.76 1,744.30 1,573.38 -170.92 

14 Nov 02 Acq Prem Amort 1,573380 1,79507 2.12 2497 5076 1,744.30 0.00 1,573.38 0.00 - 17U2 
1.79507 2.12 2497 5076 1,744.30 1,573.38 - 170.92 
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Fixed Income Amortization - Taxable 
Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prern Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trad;-ffale Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Matured 
Fixed Income 
cU5ip. 3ln3KPi)4 FHLMC POOL #GI-1320 6% 04-01-2014 BEO Issue Late .- 1 Oct 02 Rate: 6% Yield to Maturity: 0% Maturity Date . 1 Apr 14 

15 Jan 04 26,951300 28,25254 7.56 7.56 -61 .56 28,190.98 0.00 26,951 .30 0.00 -1,239 .68 
28,252 .54 7.56 756 -61.56 28,190.98 26,951 .30 -1,239 .68 

7 May 03 Acq Prem Amort 26,951 .300 28,25254 7.56 7.56 61 .56 28.190.98 0.00 26,951 .30 0.00 1,239.68 
28,252.64 7.56 756 61 56 28,190.98 26,951 .30 1,239.68 

1 21,032.70 0.00 20,113 .75 0.00- -918 .95 17 Feb 04 20,113 .750 21,084 .87 6.22 787 -52. 7 
21,08487 622 11 .87 -52.17 21,032.70 20,113 .75 -918.95 

7 May 03 Acq Prem Amort 20,113 .750 21,08487 6.22 11 .87 52 .17 21,032.70 0.00 20,113 .75 0.00 918.95 
21,08487 622 1187 5217 21,032.70 20,113 .75 91895 

15 Mar 04 20,272 .650 21,251 .44 5.74 17.15 =- . 7 211,193.67 0.00 20,272 .65 0.00 -921 .02 
21,251 .44 5.74 17 .15 -5777 21,193.6-1 20,27265 -921 .02 

7 May 03 Acq Prem Amort 20,272 .650 21,25144 5.74 17 .15 57 .77 21,19367 000 20,27265 0.00 921.02 
21,25144 574 1715 5777 21,193.67 20,27265 92102 

15 Apr 04 28,249 .780 29,613 .7 
1 

805 311 95 -8855 29,525.17 000 28.249 .78 000 -1,27 
29,613 .71 805 31 95 -8855 29,525.17 28,249 .78 -1,27539 

7 May 03 Acq Prem Amort 28,249 .780 29,613 .71 805 3195 8856 29,52517 0.00 28,249 .78 0.00 1.275.39 
29,61371 8.05 31 .95 88 .55 29,52517 28,24978 1,275.39 

17 May 04 28,707340 30,09337 901 41 .46 -98.98 79.9r4.39 0.00 28,707 .34 0.00 .11, 

30,09337 901 41 .46 -9898 29,994.39 28,707 .34 -1,28705 

7 May 03 Acq Prem Amort 28,707340 30,09337 901 41 .46 9898 29,99439 0.00 28,70734 0.00 1,287.05 
30,09337 901 4146 9898 29,994.39 28,707 .34 1,28705 

15 Jun 04 22,719850 23,151 6 79 652 3870 .84.22 23.7M.57 000 22,719 .85 000 -1,012 .72 
23,81679 6.52 38 .70 -8422 23,732.57 22,719 .85 -1,012 .72 

7 May 03 Acq Prem Amort 22,719.850 23,816.79 6.52 38 .70 8422 23,732 .57 000 22,719 .85 000 1,012.72 
23,81679 652 3870 8422 23,73257 22,71985 1,012.72 

15 Jul 04 fn7G.230 21,24890 5.85 40 .38 -80.99 TM7.91 000 20,27U .23 0.00 7977.8 
21,248.90 5.85 40 .38 -80.99 21,167.91 20,270 .23 -897.68 

7 May 03 Acq Prem Amorl 20,270230 21,248 .90 5.85 40 .38 $0 .99 21,167.91 000 20,27023 000 - 897.68 
21,24890 585 4038 8099 21,167.91 20,27023 - 89768 

16 Aug 04 18,933730 19,847 .87 586 4366 -----Tq7r6.39 0.00 18,933 .73 0.00 ZZ-61a 
19,84787 5.85 4356 -81.50 19,766.38 18,933 .73 -832 .65 



6 Nov 03 Acq Prem Amort 50,529 .590 50 .576 .96 0.06 0.17 029 50,576 .67 0.00 50,529 .59 0.00 - 47 .08 
50,576 .96 0.06 0.17 029 50,576 .67 50,529 .59 - 47.08 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

~777- 7--77f -7-1:7'- !7,, 777 --,74V -TF"U"77771 77 
47'3 

tol ~Ic 
3M, ~',fOFJU M , ',,~TATT , ERSAL'L.'S'L~ 'A c6unt .Namv*FREED( 

I JAN'04 - 3V DF-C 04, "H, 
Page 109 of 45Z 

Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Secunty Description Base Base Base ease Bass Translation Bass Translation Total 
Acq Date Transaction Type ShareDPAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
7 May 03 Acq Prom Amort 18,933 .730 19,847 .87 5.85 4356 81 .50 19,766.38 0.00 18,933.73 000 832.65 

19,84787 585 4356 81 .50 19,76638 18,93373 83265 

15 Sep 04 15,076240 15,804 .14 4.39 38.79 -68.99 15,735.15 0.00 15,076.24 0.00 -6 

15,80414 4.39 38.79 -68.99 15,735.15 15,076.24 -658.91 

7 May 03 Acq Prom Amort 15,076 .240 15,804 .14 4.39 38.79 6899 15,735.15 000 15,07624 000 658.91 

15,804 .14 4.39 38.79 6899 15,735.15 15,07624 658.91 

15 Oct 04 14,421 530 =.82 4.21 41 .31 -10.21 15,047.61 0.00 14.321 .53 10 DO -91T.M 
15,117 .82 4.21 41 .31 -70.21 15,047.61 14,421 .53 -626.08 

7 May 03 Acq Prem Amort 14,421 .530 15,11782 421 4131 70 .21 15,047.61 0.00 14,421 .53 000 - 626.08 
15,11782 421 41 .31 7021 15,047.61 14,421 .53 626.08 

15 Nov 04 13,986060 14,661 .32 4.11 44.18 -72.20 14,589 .12 0.00 13,98606 0.00 .6 

14,661 .32 4.11 44.18 -7220 14,589 .12 13,986 .06 -603.06 

7 May 03 Acq Prom Amort 13,986060 14,66132 4.11 44.18 72 .20 14,589.12 0.00 13,986.06 000 - 60306 

14,661 .32 411 4418 72.20 14,589.12 13,98606 60306 

15 Dec 04 13,982320 14,657 .40 4.12 4829 -76.30 14,581 .10 000 13,982 .32 =. 0 -59T.n 

14,657 .40 4.12 48.29 -76.30 14 .581 .10 13,982 .32 -598 .78 

7 May 03 Acq Prom Amort 13,982 .320 14,657 .40 4.12 48.29 7630 14,581 .10 0.00 13,982 .32 000 - 598.78 

14,657 .40 412 48.29 76 .30 14,581 .10 13,98232 59878 

CUSIP: 31292H21`0 FHLMC POOL #CO1674 5 5% 11-01-2033 BEO issue Date: -1 Nov 03 Rate: 5 5% Yield to MZtunty . 0% Maturity Date : 1 Nov 33 

15 Jan 04 21,277 .700 21,297 .65 0.01 001 -0 .06 21,297 .58 000 21,277 .70 0.00 -1988 
21,297 .65 0.01 0.01 -0 .06 21,297 .58 21,277 .70 -1988 

6 Nov 03 Acq Prom Amort 21,277700 21,29765 0.01 0.01 006 21,297 .58 0.00 21,277 .70 0.00 19 .88 
21,29765 001 001 006 21,29758 21,27770 1988 

17 Feb 04 21,116060 21,135 86 o.02 004 -009 21,135 .76 000 21,11606 0.00 -1 

21,13586 002 004 -0 .09 21,135 .76 21,116 .06 -19.70 

6 Nov 03 Acq Prom Amort 21,116060 21,13586 002 004 009 21,135 .76 0.00 21,11606 0.00 19 .70 

21,13586 002 004 009 21,13576 21,11606 1970 

15 Mar 04 50,529590 50,57696 006 0.17 729 50,576 .67 000 50,529 .59 -000 -47.08 
50,576 .96 006 017 -029 50,576 .67 50,529 .59 -47.08 



Assets Matured 
Fixed Income 
15 Apr 04 68,850 .390 68,914 .94 0.06 028 -0 .45 68,914.48 0.00 68,850.39 0.00 -6409 

68,91494 006 028 -0 .45 68,914.48 68,850.39 -64,09 

6 Nov 03 Acq Prem Amorl 68,850.390 68,914.94 0.06 028 0.45 68,914.48 0.00 68,850 .39 0.00 - 64 .09 
68,914.94 0.06 0.28 0.45 68,914 .48 68,850.39 64 .09 

CUSIP. 31296UFH9 FHLMG POOL #Al-9168 5 5% 03-011-2034 BFO Issue Date . I Mar 04 Rate, 5.5% Yield to Maturity : 0% Maturity Date: 1 Mar 3.4 

17 May 04 26,580 .050 27,32761 0.94 1 .56 -1 .56 27,326 .06 0.00 26,580.05 0.00 -746.01 
27,327 .61 094 1.56 -1 .56 27,326 .06 26,560.05 -746.01 

24 Mar 04 Acq Prem Amort 26,580050 27,327 .61 094 1.56 1 .56 27,326 .06 0.00 26,580.05 0.00 - 746.01 
27,327.61 094 1 56 156 27,32606 26,58005 74601 

15 Jun 04 60,793870 62,503 .70 1.96-- 531 -5.31 62,498 .38 -To- --70.79387 0.00 -1,704 .51 
62,503 .70 196 5.31 -5.31 62,498 .38 60,793 .87 .1,704 .51 

24 Mar 04 Acq Prem Amort 60,793.870 62,50370 1 .96 531 531 62,498.38 0.00 60,793 .87 0.00 - 1,704.61 
62,50370 1 .96 531 5.31 62,498.38 60 .793 .87 - 1,704.51 

CUSIF 3133TPHD4 FHLMC MULTICLASS PREASSIGN 00172 7.5 08-15-2030 Issue Date, I Aug 00 Rate : 7.5% Yield to Maturity: 0% Maturity Date : is Aug 30 Estimated 
Maturity Date : 21 Dee 06 

17 Feb 04 19,599270 20,90997 - 766 7.66 -601 .02 20,308 .95 000 19,599 .27 0.00 -709.68 
20,909.97 7.66 766 -601 .02 20,308 .95 19,599 .27 -709.68 

27 Jun 02 Acq Prern Amort 19,599,270 20,90997 7.66 7.66 601 .02 20,308 .95 0.00 19,599.27 0.00 709.68 
20,909 .97 7.66 766 601 .02 20,30895 19,59927 70968 

15 Mar 04 15,727360 -16,779.13 10.93 14 .60 -490 .73 16,28839 0.00 15,727.35 0.00 -561 .03 
16,779 .13 1093 14.60 -490 .73 16,288 .39 15,727.36 -561 .03 

27 Jun 02 Acq Prem Amorl 15,727 .360 16,77913 1093 14.60 490,73 16,288 .39 0.00 15,727.36 0.00 561 .03 
16,77913 1093 1460 490.73 16,28839 15,72736 561 .03 

15 Apr 04 16,135460 17,214 .52 1958 3456 -52305 16,69T-47- 000 16,135 .46 0.00 -55 
17,214 .52 19 .58 3456 -523 .05 16,691 .47 16,135 .46 -556 .01 

27 Jun 02 Acq Prem Amort 16,135.460 17,214 .52 1958 34.56 52305 16,691 .47 0.00 16,135 .46 000 556.01 
17.21452 1958 34 .56 523.05 16,691 .47 16,135 .46 55601 

CUSIP. 3133TSTR4 FHLMC MULTICLASS 2301 CL BG 6.5 04-15-2016 Issue Date. 1 Apr 01 Rate. 6 5% Yield to Maturity : 0% Maturity Date : 15 Apr 16 Estimated 
Maturity Date: 19 Feb 04 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per/RS Code PremAmort Taxable-PerlRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type SharesIPAR Local cal Local Local Local Gain/Loss Local Market 



19 Sep 02 Acq Prem Amort 37,952820 39,494 .65 73 .34 7334 1,43665 38,058 .00 0.00 37,952 .82 0.00 - 105.18 
39,49465 7334 7334 1,436.65 38!TO2158 .ZOO 37,95282 105.18 

17 Feb 04 22,11 7.550 23,01608 58 .42 101.16 -895 .65 22 
3 

0.00 22,117.65 0.00 -2 .8b 
23,016 

. 
08 5842 

1 
01 . 

1 
6 -895 .65 22,120 .43 22,117.55 -2 .88 

19 Sep 02 Acq Prem Amort 22,117550 23,016 .08 5842 101 16 - 89565 22,120 .43 0.00 22,117.55 0.00 - 288 
23,01608 58 .42 101.16 - 895.65 22,12043 22,117.55 2.88 

CUSIP. 31371KRY9 FNMA POOL #254403 6% DUE 08-01-2017 REG issue Date : i Jul 02 Rate, 6% Yield to Maturity: 0% Maturity Date: - 1 Aug 17 

26 Jan 04 45,927.610 47,87953 8.46 - 846 -30.31 47,84923 000 45,927.61 0.00 -1,921 .62 
47,879.53 846 8.46 -3031 47,849 .23 45,927.61 -1,921 .62 

2 Oct 03 Acq Prern Amort 45,927610 47,879.53 8.46 8.46 30.31 47,849 .23 0.00 45,927.61 0.00 1,921.62 
47,87953 846 846 3031 47,84923 45,927.61 1,92162 

25 Feb 04 37,182980 38,76326 6.46 12 .89 -30.58 38,73268 0.00 37.182.98 0.00 79TM 
38,76326 6.46 12 .89 -3058 38,732 .68 37,182.98 -1 .549 .70 

2 Oct 03 Acq Prern Amort 37,182980 38,76326 6.46 12 .89 30 .58 38,732 .68 0.00 37,182.98 0.00 1,649.70 
38,76326 6.46 12 .89 3058 38,732 .68 37,18298 1,549.70 

25 Mar 04 63,285 .370 65,97500 11 .04 --32 .97 -6308 65,91192 0.00 63,285.37 0.00 -2,62 
65,975.00 11 .04 3297 -63.08 65,911 .92 63,285.37 -2,626 .55 

2 Oct 03 Acq Prem Amort 63,285 .370 65,975.00 11 .04 32 .97 63 .08 65,911 .92 0.00 63,285.37 0.00 2.626 .55 
65,97500 11 04 3297 63.08 65,911 92 63,28537 2,626.55 

26 Apr 04 66,941 110 69,786 1 1 1249 4737 21 69,70689 00 66,94 1 . 11 000 -2,765.78 
69,786.11 12 .49 47 .37 -79.21 69,70689 66,941 .11 -2,765 .78 

2 Oct 03 Acq Prem Amort 66,941 .110 69,786.11 12 .49 47 .37 79 .21 69,706.89 0.00 66,941 .11 0.00 2,765.78 
69,78611 12 .49 47 .37 7921 69,70689 66,941 .11 2,765.78 

25 May 04 63,150010 65,83389 11 .12 5570 -85.13 65,748.75 O.Ou 63,150.01- 0.00 .2,598.74 
65,833.89 11 .12 55 .10 -85.13 65,748.75 63,150.01 -2,598 .74 

2 Oct 03 Acq Prem Amort 63,150 .010 65,833.89 11 .12 55 .10 85 .13 65,748.75 0.00 63,15001 000 2.598 .74 
65,83389 11 .12 55 .10 85 .13 65,748.75 63,150.01 2,598.74 
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Fixed Income Amortization - Taxable 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation T 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
15 Jan 04 37,952 .820 39,49465 73 .34 73.34 -1,436 .65 38,058 .00 0.00 37,952 .82 0.00 -105 .18 

39,494 .65 73 .34 73.34 -1,436 .65 38,058 .00 37,952 .82 -105.18 
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Fixed Income Amortization - Taxable 
Page 112 of 451~ 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Locall Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
25 Jun 04 49,847530 51,966.05 882 52.32 -76.03 51 .890 .02 0.00 49,847 .53 000 -2,04249 

51,96605 8.82 52 .32 -7603 51,890 .02 49,847 .53 -2,042.49 

2 Oct 03 Acq Prem Amort 49,647530 51,96605 8.82 52 .32 76 .03 51,89002 0.00 49,847 .53 0.00 2,042.49 

51,96605 882 52.32 7603 51,890 .02 49,84753 2,042.49 

26 Jul 04 39,523290 41,203.03 7.48 48 .96 -67.7-6 41,135.2-7 0.00 39.52329 0.00 -1,61 
41,20303 7.48 4896 -6776 41,13527 39,523 .29 -1,611 .98 

2 Oct 03 Acq Prem Amort 39,523.290 41,20303 7.48 4896 67.76 41,13527 000 39,523 .29 0.00 1,611.98 
41,20303 748 4896 6776 41,13527 39,52329 1,611 .98 

25 Aug 04 7 =. . 60 28,811 .63 4.94 3886 -52 00 --79:759 63 0.00 27,15W .06 0.00 -1,12 
28,811 .63 494 3886 -52.00 28,759 .63 27,63706 -1 .122.57 

2 Oct 03 Acq Prem Amort 27,637060 28,811 63 4.94 3886 5200 28,75963 0.00 27,637 .06 000 1,122.57 

28,811 63 494 3886 5200 28,75963 27,63706 1,12257 
27 Sep 04 26,381= _2 =,90. 18 5.27 4292 -bb 66 27,86452 0.00 26,781 95 0.00 .1, 

27,920.18 527 4292 -55.66 27,864 .52 26,781 .95 -1,082.57 

2 Oct 03 Acq Prem Amort 26,781 950 27,92018 527 42 .92 55 .66 27.86452 0.00 26,781 .95 0.00 1,082.57 
27,920.18 527 4292 5566 27,86452 26,78195 1,08257 

25 Oct 04 28,260470 29,461 54 509 49 .89 -63.33 29,39"1 0.00 28,260 .47 0.00 .1,1 
29,461 .54 509 49 .89 -63.33 29,398 .21 28,260 .47 -1,137.74 

2 Oct 03 Acq Prem Amort 28,260470 29,461 .54 5.09 49 .89 63 .33 29,398 .21 0.00 28,26047 0.00 1,137.74 
29,46154 509 49 .89 63 .33 29,39821 28,260 .47 1,137.74 

26 Nov 04 22,416,840 23,369 .56 4.32 43 .89 -5456 = 00 0.00 22,416 .84 0.00 -89 
23,369 .56 4.32 43 .89 -54.56 23,315 .00 22 .416 .84 -898.16 

2 Oct 03 Acq Prem Amort 22,416.840 23,36956 432 4389 54.56 23,315.00 0.00 22,416 .84 0.00 898.16 
23,369 .56 432 4389 54.56 23,315 .00 22,41684 898.18 

27 Dec 04 23,530050 24,93008 470 50 .50 -61.69 24,468 .39 0.00 23 .530 .05 0.00 1 
24,530 .08 4.70 50.50 -61.69 24,468 .39 23,530 .05 -938.34 

2 Oct 03 Acq Prem Amort 23,530.050 24,530.08 4.70 50 .50 61 .69 24,468 .39 0.00 23,530 .05 0.00 938.34 
24,530.08 4.70 50.50 61 .69 24,468 .39 23,530 .05 938.34 

GUSIP. 31372V6V3 FNMA POOL 4284484 6 GTO MTG POS THRU CTF DUE 05-01-2609 Issue Date . I May 94 Rate: 6% Yield to Maturity: 0% Maturity Datc- I May 09 
REG 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulati-ve Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Bass Bass Base -Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local 5_c7a Local Local Local Gain/Loss Local Market 

Assets Matured 

Fixed Income 

26 Jan 04 43,575320 45,50897 26 .72 26 .72 -11366 45,395 .31 0.00 43,575 .32 0.00 .1,81999 
45,50897 26 .72 2672 -11366 45,395 .31 43,575.32 -1,819 .99 

10 Sep 03 Acq Prom Amort 43,575320 45,50897 26.72 26.72 113.66 45,39531 0.00 43,57532 000 1,819.99 
45,50897 2672 2672 11366 45,395 .31 43,575 32 1,81999 

25 Feb 04 50,689797- ---=938.48 2931 58.49 -15963 52,778.85 0.00 50,689 .15 0.00 -2,089 .70 
52,93848 29.31 58 .49 -159 .63 52,778.85 50,689 .15 .2,089.70 

10 Sep 03 Acq Prom Amort 50,689 .150 52,93848 29.31 58 .49 15963 52,778.85 000 50,689 .15 0.00 2,089.70 
52,93848 29 31 5849 15963 52,77885 50,689 .15 2,08970 

25 Mar 04 39,256280 40,99828 -72.79 6808 -146 .41 40,851 .87 0.00 39,25628 0.00 -1,59559 
40,99828 22.79 6808 -146 .41 40,851 .87 39,25628 -1,59559 

10 Sep 03 Acq Prom Amort 39 .256.280 40,998 .28 22 .79 68 08 146.41 40,851 .87 000 39,266 .28 000 1,595.59 
40,99828 22 79 6808 14641 40,851 .87 - 39,25628 1,59559 

26 Apr 04 46,854820 Z6 793T.oo 29 .09 "11035 -203.84 48,730.16 0.00 46,85482 0.00 -1 .87 
48,93400 29 .09 11035 -20384 48,730.16 46,854 .82 .1,875 .34 

10 Sep 03 Acq Prom Amort 46,854820 48,934 .00 29.09 110.35 203.84 48,730 .16 000 46,85482 0.00 1.875 .34 
48,93400 2909 11035 20384 48,730 .16 46,85482 1,875 34 

25 May 04 39,800,410 41,56655 701i__ 115.64 -19496 41,371 .60 000 39.800 .41 0.00 -1,571A9 
41,566 .55 2331 11554 -194 .96 41,371 .60 39,80041 -1 .571 .19 

10 Sep 03 Acq Prom Amort 39,800410 41,566 55 23.31 11554 194.96 41,371 .60 0.00 39,800.41 0.00 1,571 .19 
41,56655 2331 11554 19496 41,371 .60 39,80041 1,571 19 

25 Jun 04 38,794.00 40,51650 22 81 13543 -212 .83 40,303.66 000 38,794 .97 0.00 -1,508 .69 
40,51650 22 81 135.43 -21283 40,303.66 38,79497 .1 .50869 

10 Sep 03 Acq Prom Amort 38,794970 40,516.50 2281 135.43 212.83 40,303.66 0.00 38,79497 000 1,508.69 
40,51650 22 .81 13543 21283 40,30366 38,79497 1,50869 

26 Jul 04 42,265.530 44,141 .06 26 .58 _77 74.1 Y_ -258.46 43,882 .61 0.00 42,265 .53 0.00 -1,6`17.08 
44,141 .06 2658 174.13 -258.46 43,882 .61 42,265 .53 .1,617.08 

10 Sep 03 Acq Prom Amort 42,265 .530 44,14106 26 .58 17413 258.46 43,68261 0.00 42,265 .53 0.00 1,617.08 
44,141 .06 26 58 17413 25846 43,88261 42,26553 1,617.08 

25 Aug 04 44,545230 46,521 93 26 .41 -768' 22-- -297 .10 46,224 .83 000 44,545 .23 0.00 .1,679.60 
46,521 .93 26 .41 - 208.22 -297 .10 46,224 .83 44,545 .23 -1,679 .60 

10 Sep 03 Acq Prom Amort 44,545230 46,521 .93 26.41 20822 297.10 46,224 .83 0.00 44,545.23 0.00 1,679.60 
46,521 93 2641 20822 297.10 46,224.83 44,545.23 1 .679.60 



Fixed Income 
27 Sep 04 35,631 710 37,212 .87 23.28 189.84 260.93 36,95194 0.00 35,631 .71 0.00 .1,320.23 

37,21287 2328 189.84 -260 .93 36.951 .94 35,631 .71 -1,320 .23 

10 Sep 03 Acq Prem Arnort 35,631710 37,21287 2328 18984 26093 36,951 .94 0.00 35,631 .71 0.00 1,320.23 
37,21287 2328 18984 26093 36 .951 .94 35,631 .71 1,32023 

25 Oct 04 =56 980 31,390 .76 17.98 176.38 _M5 31.15441 0.00 30 .056 .98 0.00 -1,09 
31,390 .76 1798 17638 -23635 31,154.41 30,056 .98 -1,097 .43 

10 Sep 03 Acq Prem Amort 30,056,980 31,390 .76 17.98 17638 236.35 31,154 .41 0.00 30,056 .98 0.00 1,09743 

31,390 .76 17.98 17638 23635 31,154.41 30,056 .98 1,09743 

CUSIP- 31374TUQO FNMA POOL #323791 6% DUE 06-01-2014 REG Issue Date . 1 May 99 Rate . 6% Yield to Maturity : 0% Maturity Dale: 1 Jun 14 

26 Jan 04 32,653 .070 34,122 .46 893 - 893 -67.65 34,05481 0.00 32,653 .07 0.00 .1,401 .74 

34,122 .46 893 893 -67.65 34,054.81 32,65307 -1,401 .74 

21 May 03Acq Prem Amort 32,653070 34,122 .46 8.93 8.93 67 .65 34,054.81 0.00 32,653 .07 0.00 1,401 .74 

34,12246 893 893 67.65 34,05481 32,65307 1,401 .74 

25 Feb 04 25,413 .400 26,55700 6.56 13.09 -58.79 26,498.21 0.00 25,413 .40 0.00 .1,0 
26,55700 6.56 13.09 -58.79 26,498.21 25,413 .40 -1,084 .81 

21 May 03Acq Prem Amort 26,413400 26,557 .00 6.56 13.09 58.79 26,498 .21 0.00 25,413 .40 0.00 1,084.81 

26,55700 656 1309 58.79 26,498.21 25,413 .40 1,08481 

25 Mar 04 23,714 .820 24,78199 615 118.36 24,720.98 0.00 23,71482 0.00 -1,00 
24,78199 6.15 18.36 -61 .01 24,720.98 23,714 .82 -1,006 .16 

21 May 03Acq Prem Amort 23,714820 24,781 .99 6.15 1836 6101 24,720 .98 000 23,71482 0.00 1.00616 
24,781 99 6.15 1836 6101 24,72098 23,71482 1,006.16 

26 Apr 04 27~839.330 29,092 .10 7.72 2927 --79 .34 ____2_9_,n1 .76 0.00 27,83933 000 -1 .1 

29,09210 7.72 29 .27 -7934 29,012.76 27,839 .33 -1,173 .43 

21 May 03Acq Prem Amort 27,839 .330 29,09210 772 29 .27 7934 29,012 .76 0.00 27,839 .33 0.00 1,17343 
29,09210 772 2927 7934 29,01276 27,83933 1,17343 

25 May 64 35.626.170 37,229 .35 932 4618 =5 37,119.10 0.00 35,626 . fT 000 .1 .49 
37,22935 932 4618 -110 .25 37,119.10 35,62617 -1 .492 .93 

21 May 03Acq Prem Amort 35,626.170 37,229 .35 932 46.18 - 11025 37,119.10 0.00 35,626 .17 1 0.00 1,492.93 
37,22935 932 46.18 - 110.25 37,119.10 35,626 .17 1,492.93 

Generated by Northem Trust from periodic data on 2 Feb 05 Northern Trust 

77777 1777 : -7 

luinberl'8473' 
~C' 0 nt Name:-FREEDOM FORUM -TATTERSALL~SL,' 

I JAN 04 - 31 DEC 64', 
C U 

- Taxable 
Page 114 of 45,: 

Fixed Income Amortization 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretton 
Proceeds 

Realized 
Asset ID . Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Gain/Loss 
Trade Date Security DescnR& Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local LocTI Local Gain/Loss Local Market 

Assets Matured 
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Northern Trust Generated by Northam Trust from periodic data on 2 Feb 05 

+ Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 

Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Bass Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
25 Jun 04 30,003,570 31,353 .73 7.88 46.77 -100 .73 31,25300 0.00 30,00357 0.00 -1,249 .43 

31,353 .73 7.88 46.77 -100 .73 31,253.00 30,003.57 -1,249,43 

21 May 03Acq Prem Amort 30,003570 31,353.73 7.88 46.77 10073 31,253.00 0.00 30,003.57 0.00 1,249.43 
31,35373 --7.88 4677 100.73 31,25300 30,003.57 1,249.43 

26 Jul 04 23,984 .660 25,063 .97 6.74 44.13 -87.27 24,97670 0.00 23,984.66 
0' 
00 -992 .04 

25,06397 674 4413 -87.27 24,976.70 23,984.66 -992 .04 

21 May 03Acq Prem Amort 23,984 .660 25,063 .97 6.74 44.13 87.27 24,976.70 0.00 23,984.66 0.00 992.04 
25,06397 674 44.13 87.27 24,97670 23.98466 992.04 

25 Aug 04 22,744 .620 23 .768 .13 6.03 47.49 -88.40 23,679.73 0.00 22,744.62 0.00 -935.11 
23,768 .13 6.03 47.49 -88.40 23,679.73 22,74462 -935 .11 

21 May 03Acq Prem Amorl 22,744 .620 23,768 .13 6.03 47.49 88.40 23,679.73 0.00 22,744.62 0.00 935.11 
23,76813 603 47.49 8840 23,67973 22,744 .62 935.11 

27 Sep 04 19,701 .170 20,587 .72 5.76 46.90 -82.33 20,505.39 0.00 19,701 .17 000 .8 
20,587 .72 5.76 46.90 -82.33 20,505.39 19,701 .17 .80422 

21 May 03Acq Prem Amort 19,701 .170 20,587.72 576 4690 82.33 20,505.39 000 19.701 .17 0.00 80422 
20,58772 576 4690 8233 20,50539 19,701 .17 80422 

25 Oct 04 16,215310 16,945 .00 4.34 -7168 16,873.32 0.00 16,215 .31 000 .6 
16,945 .00 4.34 42.52 -71 .68 16,873.32 16,215.31 -658 .01 

21 May 03Acq Prem Amort 16,215 .310 16,94500 4.34 42 .52 71 .68 16,87332 0.00 16.21531 0.00 658.01 
16,94500 434 42 .52 71 68 16,87332 16,215.31 658.01 

26 Nov 04 16,238 .150 16,96887 4.64 47.22 -76.42 -TUE.44 000 16,238 .15 17.06 
16,968 .87 4.64 47.22 -76.42 16,892.44 16 .238 .15 -654.29 

21 May 03Acq Prem Amort 16,238 .150 16,96887 464 47.22 76.42 16,892.44 000 16,238.15 000 65429 
16,96887 464 4722 76.42 16,892.44 16,238.15 65429 

27 Doc 04 19,096540 19,955 88 566 60.87 -95.21 19,850 .67 0.00 19,096 .64 U.00 rip M. 
19,95588 566 6087 -9521 19,860.67 19,096 .54 -764.13 

21 May 03Acq Prem Amort 19,096 .540 19,955 .88 566 6087 95.21 19,860.67 0.00 19,096 .54 000 764.13 

19,95588 566 6087 9521 19,860.67 19,096.54 764.13 

CUSiP. 31376KHH2 FNMA POOL #357632 5.5% 10-01-2034 BEO Issue Date . 1 Oct 04 Rate : 5.6% Yield to Maturity: 0% Maturity Date: 1 Oct 34 



Fixed Income Amortization - Taxable 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 1D Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local o-c Local Local Gain/Loss Co-c Wal Market 

Assets Matured 

Fixed Income 

26 Nov 04 20,263390 20,52935 0 71 0.71 -0.71 20,528 .64 0.00 20,26339 000 -265 .25 
20,52935 0.71 0.71 -0.71 20,528 .64 20,263.39 -265.25 

13 Sep 04 Acq Prem Amort 20,263390 20,52935 0.71 0.71 071 20,528 .64 0.00 20,263.39 0.00 265.25 
20,52935 0 71 0.71 0.71 20,528.64 20,263.39 265.25 

GUSIP. 31377CWT6 FNMA POOL #373358 7 5% DUE 03-01-2027 REG Issue Date: 1 Mar 97 Rate : 7.5% Yield to Maturity: 0% Maturity Uate: 1 Mar 27 

26 Jan 04 38,636230 39,650 .43 1.44 1.44 -4068 39,609.75 0.00 38,636.23 000 -97352 
39,650 .43 1.44 1.44 -40.68 39,609.75 38,636.23 -973.52 

24 Apr 01 Acq Prem Amorl 38,636230 39,65043 1.44 1.44 4068 39,609.75 0.00 38,636 .23 0.00 973.52 
39,65043 1.44 144 4068 39,60975 38,63623 97352 

25 Feb 04 20.708 .810 21,252 .42 0.72 1.44 - 2.48 21,229.94 0.00 20,708 .81 0.00 -521 .13 
21,252 .42 0.72 1.44 -22.48 21,229.94 20,708 .81 -521 .13 

24 Apr 01 Acq Prem Amort 20,708810 21,252 .42 0.72 1 .44 22.48 21,22994 0.00 20,708 .81 0.00 521.13 
21,25242 072 144 22 .48 21,229.94 20,70881 521 .13 

=ar 04 13,676.ubu 14,035.36 0.49 1 .45 -15.34 14,020.03 0.00 13,676 .36 0.00- -343.67 
14,035.36 0.49 1 .45 -15.34 14,020.03 13,676 .36 -343 .67 

24 Apr 01 Acq Prem Amort 13,676.360 14,03536 049 1 .45 1534 14,020.03 0.00 13,676 .36 000 343.67 
14,03536 049 1 .45 1534 14,020.03 13,67636 34367 

26 Apr 04 9.953230 10,214.50 0.37 142 -11.53 10,202 .97 0.00 9953.23 0.00 -249 .74 
10,214.50 0.37 142 -11.53 10,202 .97 9:953.23 -249 .74 

24 Apr 01 Acq Prem Amort 9,953230 10,21450 037 1.42 1153 10,202 .97 0.00 9,95323 0.00 249.74 
10,21450 037 142 1153 10,202 .97 9.95323 24974 

25 May 04 22,302360 -22,887.80 080 395 -26.60 22,861 .20 0.00 22,302.36 - 0.00 -558 .84 
22,887 .80 080 3.95 -2660 22 .861 .20 22,302.36 -558.84 

24 Apr 01 Acq Prem Amort 22,302360 22,88780 080 395 26 .60 22,861 .20 0.00 22,30236 000 55884 
22,88780 080 3.95 2660 22,861 .20 22,302 .36 55884 

25 Jun 04 -77=- 894.20 003 0.18 -1 .07 893.13 0.00 871 .33 0.00 -21.80 
89420 0.03 0.18 -1 .07 893.13 871 .33 -21.80 

24 Apr 01 Acq Prem Amort 871 330 89420 0.03 0.18 107 89313 0.00 871 .33 0.00 21 .80 
89420 003 0.18 1.07 893.13 871 .33 21 .80 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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24 Apr 01 Acq Prem Amort 8,763460 8,993.50 0.32 2.50 11 .40 8,982.10 0.00 8,763.46 0.00 218.64 
8,993.50 0.32 250 11 .40 8,98210 8,76346 21864 

27 Sep 04 5,393.870 5,535.46 022 1 76 -7 .24 5,52822 0.00 5,39387 0.00 -134 .35 
5,53546 022 1.76 -7 .24 5,528.22 5,393.87 -134.35 

24 Apr 01 Acq Prern Amort 5,393.870 5,535.46 0.22 1.76 7.24 5,528.22 0.00 5.393 .87 0.00 134.35 
5,53546 022 176 7.24 5,52822 5,39387 13435 

25 Oct 04 8,339.220 8,978.12 032 3011 -11 .48 8,546.65 0.00 8,339.22 000 -2 
8,558.12 0.32 3.01 -11 .48 8,546.65 8,339.22 -207.43 

24 Apr 01 Acq Prern Amort 8,339.220 8,55812 0.32 3.01 11 .48 8,546.65 0.00 8,339.22 0.00 207.43 
8,558.12 032 3.01 1148 8,546.65 8,33922 207.43 

26 Nov 04 17,693.460 
1 
5.1bi .91 070 706 -25.03 18,132 .88 0.00 17,69346 000 -439 .42 
18,157 .91 070 7.06 -25.03 18,132 .88 17,693 .46 -439 .42 

24 Apr 01 Acq Prern Amorl 17,693460 18,15791 0.70 7.06 2503 18,132 .88 0.00 17,693.46 0.00 439.42 
18,15791 070 706 2503 18,132 .88 17,693.46 43942 

27 Dec 04 25,762 .560 26,43883 1.06 11 .28 -37.44 26,401 .39 0.00 25,762.56 0.00 -638.83 
26,438 .83 1.06 11 .28 -37.44 26 .401 .39 25,762.56 -638 .83 

24 Apr 01 Acq Prem Amort 25,762560 26,43883 1.06 11 .28 37.44 26,401 .39 0.00 25,762.56 000 638.83 
26.43883 1.06 1128 37.44 26,401 .39 25,762.56 638.83 

CUSIP. 31377ET33 I-NMA FUUL 375070 7 055 04-01-2007 BEO issue Uate: 1 Apr 97 Rate. 7.055% Yield to Maturity : 0% Maturity Date : 1 Apr 07 

26 Jan 04 2,691.720 2,983.60 7.13 7.13 -20.67 2,962,93 0.00 2,691 .72 000 -271 .21 
2,98360 7.13 7.13 -20.67 2,962.93 2,691 .72 -271 .21 

24 Oct 03 Acq Prern Amort 2,691.720 2,983.60 7.13 7.13 20 .67 2,962.93 0.00 2,691 .72 0.00 271 .21 
2,983.60 713 7.13 20 .67 2,962.93 2,691 .72 271.21 

Northern Trust Generated by Northern Trust from periodic data* on 2 Feb 05 

7 11 
L47 L?S L. ~Ac,ca;uiit' n1u,mbe'r,260i 

Account Name *FREEDOM -FORUM : -TATTERSA 
1 JAN 04 -,31'DEC 04 

Page 117 of 45": 
Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trad te SecuntV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
26 Jul 04 40,957820 42,03296 1.59 10 .32 -51.91 41 .981 .05 000 40,9 0.00 -1,023.23 

42,032 .96 1 59 10.32 -51 .91 41,981 .05 40,957.82 -1,023 .23 

24 Apr 01 Acq Prem Amort 40,957 .820 42,032 .96 1.59 1032 51 .91 41,981 .05 000 40,95782 0.00 1,02323 
42,03296 1.59 1032 5191 41,981 .05 40,95782 - 1,02323 

25 Aug 04 8,763460 --8,99350 032 2.50 -1140 8,982.10 0.00 8,763.46 0.00 -218 .64 
8,99350 0.32 2.50 - 

1 
140 8,982.10 8,76346 -218 .64 



Assets Matured 
Fixed Income 
25 Feb 04 2,709980 ~,003.84 676 13.50 -27.13 2,97671 000 2,70998 --Z.00 -266 .73 

3,003.84 6.76 
1 
350 -27.13 2,97671 2,709.98 -266.73 

24 Oct 03 Acq Prem Amort 2,709980 3,003.84 676 1350 2713 2,97671 0.00 2,709.98 0.00 266.73 
3,003.84 676 1350 27.13 2,97671 2,709.98 266.73 

25 Mar 04 2,728320 ~,024.17 6.83 20 .42 -34.15 -=,990.03 ------7.00 ------2,728 32 000 -261 .71 
3,02417 6.83 2042 -3415 2,99003 2,728.32 -261 .71 

24 Oct 03 Acq Prem Amorl 2,728320 3,024.17 683 20.42 34 .15 2,990.03 0.00 2,728.32 000 261.71 
3,02417 6.83 20 .42 34 .15 2,990.03 2,72832 26171 

26 Apr 04 7,746 820 ---3,04468 7.34 27 .89 -4171 3,00297 000 2,746.82 CY.00 -256 .15 
3,04468 7.34 27 .89 -41.71 3,002.97 2,746.82 -256 .15 

24 Oct 03 Acq Prem Amort 2,746820 3,044.68 7.34 2789 41 .71 3,00297 0.00 2,74682 0.00 256.15 
3,04468 734 27.89 41 .71 3,002.97 2,74682 25615 

25 May 04 2,765420 3,065.30 =6.95 34.58 -48.49 3,0`16 .80 -Too =5.42 000 -251 .38 
3,065.30 - 695 3458 -48.49 3,016.80 2,765.42 -251 .38 

24 Oct 03 Acq Prem Amort 2,765420 3,06530 6.95 3458 4849 3,01680 0.00 2,76542 0.00 251 .38 
3,06530 695 3458 4849 3,01680 2,76542 25138 

25 Jun 04 2,784.140 3,08605 702 41 .84 -55.85 -70367T----Uo5 2,784.14 0.00 -246 .05 
3,086.05 7.02 41 .84 -55.85 3,030.19 2,784.14 -246.05 

24 Oct 03 Acq Prem Amort 2,784.140 3,08605 7.02 41 .84 55.85 3,030.19 0.00 2,784.14 000 246.05 
3,08605 7.02 41 84 5585 3,03019 2,784.14 246.05 

26 Jul 04 2,803030 3,10698 /.bb -7970 -6380 3,043.18 ----700 2,803.03 0.00 -240 .15 
3,10698 756 - 49 .70 -63.80 3,043.18 2,80303 -240 .15 

24 Oct 03 Acq Prem Amort 2,803030 3,10698 7.56 49 .70 6380 3,04318 0.00 2,803.03 0.00 240.15 
3,10698 756 4970 6380 3,04318 2,80303 240.15 

25 Aug 04 2,214,954.960 2,45b.139.15 5,62645 4T.Ml .56 - - - - - - M76.38 =,9,462.78 -0.00 2,214.954 .96 000 r87 WT2 
2,455,139.15 5,62645 44,531 .56 -55,676.38 2,399,462.78 2,214,954.96 .184,507.82 

24 Oct 03 Acq Prem Amort 2,214,954 960 2,455,139.15 5,626.45 44,531 .56 55,676.38 2,399,462.78 000 2,214,954.96 0.00 184,507.82 
2,455,139.15 5,626.45 44,531 .56 55,676.38 2,399,462.78 2,214,954 96 184,507.82 

CUSIP* 31377FEK8 FNMA POOL #375538 67% DUE 11-01-2007 REG IssueDate. I Nov 97 Rate 6.7% Yield to Maturity . 0% Maturity Date : 1Nov07 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code PremAmort Taxable-PerlRS Code 

Amorlization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trad~ -Date Security Description Base Base Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 



6 Jan 98 Acq Prem Amort 994 120 1,034.16 037 037 21.79 1 .012.36 0.00 994.12 0.00 1824 
1,03416 0.37 037 21 79 1,01236 99412 1824 

25 Feb 04 1,000330 TUM2 036 0.72 -22.28 1,018.34 000 1,000.33 0.00 .1 8.T1 
1,040.62 036 0.72 -22.28 1,01834 1,000.33 _18.0`1 

6 Jan 98 Acq Prem Amort 1,000330 1,040.62 036 0.72 2228 1,01834 000 1,00033 0.00 18 .01 
1,04062 036 0.72 22 .28 1,01834 1,000.33 18 .01 

25 Mar 04 1,006590 1,047.13 037 1.10 1,024.34 0.00 1,006.59 0.00 -1 In. 

1,047.13 0.37 1.10 -22.79 1,02434 1,00659 -17.75 

6 Jan 98 Acq Prom Amorl 1,006590 1,04713 0.37 1 10 22 .79 1,024.34 0.00 1,006.59 0.00 17 .75 
1,04713 037 1 10 2279 1,024.34 1,006.59 17.75 

26 Apr 04 1,012880 1,05367 039 149 -23.32 1,03035 000 1,01288 0.00 -17. 
1,05367 039 1.49 -2332 1,03035 1,012.88 -17.47 

6 Jan 98 Acq Prom Amort 1,012880 1,05367 0.39 1 49 23 .32 1,030.35 0.00 1,012.88 000 17 .47 

1,05367 039 149 2332 1,03035 1,01288 `17 47 
25 May 04 i_,01 9 200 1,06025 0.37 185 --ml ̀1 1,036.43 0.00 1,01920 0.00 

1,06025 0.37 185 -2381 1,036.43 1,019.20 -17.23 

6 Jan 98 Acq Prom Amort 1,019200 1,060.25 037 1 .85 2381 1,036.43 0.00 1,019.20 0.00 17 .23 
1,06025 -_037 1.85 2381 1,03643 1,019.20 1723 

25 Jun 04 1,025580 1,06688 - 038 2.25 -2439 1,042.64 0.00 1,025.58 0.00 -16, -
1,06688 0.38 2.25 -24.35 1,042.54 1,02558 -1696 

6 Jan 98 Acq Prom Amort 1,025580 1,066.88 038 2.25 2435 1,042.64 0.00 1,025.58 0.00 16 .96 
1,06688 038 225 2435 1,042.54 1,025.58 16.96 

26 Jul 04 V,031.980 1,073.64 0.41 2.67 __M 1 1,048.63 0.00 1,03198 0.00 -1 
1,073.54 0.41 2.67 -2491 1,04863 1,031 .98 -16.65 

6 Jan 98 Acq Prom Amort 1,031 .980 1,07354 0.41 267 24 .91 1.048.63 000 1 .031 .98 000 16 .65 
1,07354 --0.41 267 2491 1,048.63 1,03198 16.65 

25 Aug 04 1,038.440 1,08026 0.38 304 -2542 1,054.84 0.00 1,03844 0.00 -16.m 
1,080.26 0.36 304 -25.42 1.054.84 1,038.44 -16.40 

6 Jan 98 Acq Prom Amort 1,038440 1,08026 0.38 304 25.42 1 .054.84 000 1,03844 0.00 16 .40 
1,08026 0.38 3.04 2542 1,054.84 1,03844 1640 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Calculation Method, OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizaiion/Accration Realized 

Asset ID Original Cost Penod Year-to-date Cumulative Adjusted Cost 
Trade D_ 

Premium Proceeds Galn/Loss 
ate Security Description Base Base Base Base Base Translation Base Translation, Total 

Local Local Local Local Gain/Loss Local Market Acq Date Transaction Type Shares/PAR Local 

Assets Matured 
Fixed Income 
26 Jan 04 994.120 1,034.16 0.37 0.37 -21.79 1,012.36 0.00 994.12 0.00 .18.24 

1,03416 0.37 0.37 -21.79 1,012.36 994.12 -18.24 



25 Jul 02 Acq Prem Amort 2,528620 2,661.77 3.39 1014 65.81 2,595.96 000 2,528.62 0.00 - 67.34 

2,66177 3.39 10.14 65.81 2,595.96 2,528.62 - 67.34 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Penod Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade-Fate Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local L o Fa-1 5-c-al Gain/Loss Local Market 

Assets Matured 
Fixed Income 
27 Sep 04 1,044.920 -1,087 .00 0 3 3.50 --26 .01 1,06099 000 1,044.92 -0.00 __TM 

1,087.00 043 350 -26.01 1,060.99 1,04492 -16.07 

6 Jan 98 Acq Prem Amort 1,04-4920 1,087.00 0.43 350 2601 1,060.99 0.00 1,044.92 0.00 16 .07 
1,08700 043 350 2601 1,06099 1,04492 - 1607 

25 Oct 04 1 .051 .450 1,09380 0.40 388 -26.Z4- 1,067.26 0.00 1'0 000 .1 

1,093.80 0.40 388 -2654 1,067.26 1,051.45 .15.81 

6 Jan 98 Acq Prem Amort 1,051 .450 1,09380 040 3.88 26 .54 1,06726 0.00 1,051.45 0.00 15 .81 

1,09380 0.40 388 2654 1,06726 1,05145 - 1581 

26 Nov 04 1,058WO 1,100.64 0.4 4.J3 -27.13 1,073.51 0.00 1,058.03 _ZM. -15.48 

1,100.64 0.43 433 -27.13 1,073.51 1.05803 -15.48 

6 Jan 98 Acq Prem Amort 1,058030 1, 100 64 043 433 27 .13 1,073.51 000 1,05803 0.00 15 .48 

1,100.64 043 433 2713 1,07351 1,058.03 - 15 .48 

27 Dec 04 79 =,8 30 812,026.00 326.39 3,499.97 .20,322.09 791,70WO 0.00- 780,589.33 0.00 -11 .114.57 
812,026.00 326.39 3,49997 -20,322.09 791,70390 780,58933 -11,114.57 

6 Jan 98 Acq Prem Amort 780,589330 812,02600 326.39 3,499.97 20,32209 791,703.90 0.00 780,58933 0.00 11,114.57 

812,026.00 32639 3,499.97 20,322.09 791,703.90 780,58933 11,114.57 

GUSiP 31377MBNO FNMA POOL#380845 563% L)Ut-- 11-011-2005 RLU Issue Uate 1 Nov 98 Rate . 5.63% Yield to Maturity . 0% Maturity Date: 1 Nov 05 
Estimated Maturity Date . 22 Nov 05 

26 Jan 04 2,503600 2,635.43 - 356 - 3.56 -5867 2,57676 000 2,503.60 0.00 -73.16 

2,635.43 3 565 356 -5867 2,676.76 2,503.60 -73.16 

25 Jul 02 Acq Prem Amort 2,503600 2,63543 356 356 5867 2,576.76 000 2,50360 0.00 73 .16 

2,63543 356 356 5867 2,57676 2,50360 73.16 

25 Feb 04 2,516090 2,6483-8- 3.36 671 -62.10 2,586-47 OOO__ 2,515.09 0.00 -10 ~id 

2,648.58 336 6.71 -62.10 2,58647 2,516.09 -70.38 

25 Jul 02 Acq Prem Amort 2,516090 2,648.58 336 671 6210 2,586.47 0.00 2,516.09 0.00 70 .38 
2,64858 336 671 62.10 2,586.47 2,51609 7038 

25 Mar 04 2,528620 2,661 .77 339 1014 __M 1 2,59596 000 2,528-.62 
0' 
00 -67.34 

2,661 77 339 10 .14 -6581 2,59596 2,52862 -67.34 



Fixed Income 
26 Apr 04 2,541 .230 2,67504 364 13 .84 -69.78 2.605 .26 0.00 2,541.23 0.00 -64.03 

2,67504 3.64 1384 -69.78 2,60526 2,541.23 -64.03 

25 Jul 02 Acq Prem Amort 2,541.230 2,675.04 3.64 1384 69 .78 2.605 .26 0.00 2,541.23 000 - 64.03 
2,67504 3.64 1384 6978 2,60526 2,541.23 6403 

25 May 04 2,553890 2,68837 2.52 16 .21 -72.43 2,615.94 0.00 2,553.89 0.00 
2,688

. 
37 2.52 1621 -72.43 2,61594 2.553.89 -62.05 

25 Jul 02 Acq Prem Amort 2,553890 2,688.37 2.52 1621 72 .43 2,61594 0.00 2,55389 0.00 - 62 .05 
2,68837 252 1621 7243 2,615.94 2,553.89 6205 

25 Jun 04 2,566620 2,701 
- 
77 3.37 _TM6 -76.16 2,625.61 0.00 2,566,62 0.00 .5 

2,701 .77 3.37 19 .66 -76.16 2,625.61 2,566.62 .58.99 

25 Jul 02 Acq Prem Amort 2,566620 2,701 .77 337 19 .66 76 .16 2,625.61 0.00 2,566.62 0.00 - 58 .99 
2,701 .77 3.37 19 .66 7616 2,62561 2,56662 58 .99 

.5 26 Jul 04 2.579400- -2,71522 3.61 23 .36 -80.14 2,635.08 0.00 2,579.40 0.00 
2,71522 361 2336 -80.14 2.635 .08 2,579.40 -55.68 

25 Jul 02 Acq Prem Amort 2,579.400 2,715.22 3.61 23 .36 80 .14 2,63508 0.00 2,579.40 0.00 - 55 .68 
2,71522 361 2336 8014 2,63508 2,57940 55 .68 

25 Aug 04 2,592260 2,72876 3.41 2666 -83.73 2,545.03 0.00 2,592.26 0.00 -52.77 
2,72876 3.41 26 .66 -83.73 2,645.03 2,592.26 -52.77 

25 Jul 02 Acq Prem Amort 2,592.260 2,728.76 3.41 26 .66 8373 2,645.03 0.00 2,592.26 0.00 - 52 .77 
2,728.76 3.41 26 .66 83 .73 2,64503 2,592.26 52.77 

27 Sep 04 2,605190 2,742.37 3.85 30 .57 -87.92 2,654.45 000 2,605.19 0.00 -4926 
2,74237 385 3057 -87.92 2,664.45 2,605.19 -49.26 

25 Jul 02 Acq Prom Amort 2,605190 2,742.37 3.85 30 .57 87 .92 2,654.45 000 2,605.19 0.00 - 49 .26 
2,74237 385 30 .57 8792 2,65445 2,605.19 4926 

25 Oct 04 3,361 .150 3,538.14 4.43 __43_r3 -117 .42 3,420.71 0.00 3,361.15 0.00 -5 
3,538.14 443 4343 -117 .42 3,420.71 3,361.15 -59.56 

25 Jul 02 Acq Prem Amort 3,361 .150 3,538.14 4.43 43 .43 117.42 3,420.71 000 3,361.15 0.00 - 59 .56 
3,53814 443 4343 117.42 3,42071 3,361.15 5956 

26 Nov 04 3,377890 3,55576 487 48 .52 -12288 3,432.87 0.00 3,377.89 0.00 -54.98 
3,55576 4.87 48 .52 -12288 3,432.87 3,377.89 -54.98 

25 Jul 02 Acq Prem Amorl: 3,377890 3,555.76 4.87 48 .52 122.88 3.432 .87 0.00 3,377.89 0.00 - 54 .98 
3,555.76 4.87 48 .52 122.88 3,432.87 3,377.89 .54.98 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset I D Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security DescriPtion Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
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* Fixed Income Amortization - Taxable 
Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Reallz:d 

Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Lo 

Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local lio -ca I Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
27 Dec 04 3,394750 3,57350 495 5342 -128.15 3,44536 0.00 3,394.75 0.00 -50.61 

3,573.50 4.95 53
. 
42 -128.15 3.445.36 3.394.75 -50.61 

25 Jul 02 Acq Prem Amort 3,394750 3,573.50 495 53.42 128.15 3,445.36 0.00 3,394.75 000 - 50 .61 
3,57350 495 53.42 128.15 3,445.36 3,394.75 - 50.61 

CUSIP, 31377MPA3 FNMA POOL #381217 5.95% DUE 01-01-2009 RaU Issue Date : 1 Dec 98 Hate-.-F.95% Yield to Maturity. 0% Maturity Date : 1 Jan 09 

26 Jan 04 1,014.350 1,109.29 1 .23 1 .23 -18.39 1,090.90 0.00 1,014.35 0.00 -76.55 
1,109.29 1 .23 11 .23 -1839 1,090.90 11,0114.35 -76.55 

19 Sep 02 Acq Prem Amort 1,014350 1,109.29 1 .23 1 .23 18 .39 1,090.90 0.00 1,014.35 0.00 76 .55 
1.10929 123 1 23 18 .39 1,09090 1,01435 7655 

25 Feb 04 1,020.010 1,115.48 2.34 -19.59 1.09589 000 1,02001 0.00 -79.88 
1,115.48 1 .17 2.34 -19.59 1,09589 1.02001 -75.88 

19 Sep 02 Acq Prem Amort 1,020010 1,115.48 1 .17 2.34 19 .59 1,09589 0.00 1,020.01 000 7588 
1,11548 1 .17 234 1959 1,095.89 1,02001 75.88 

25 Mar 04 1,025.710 1,121.71 1 .18 353 --- M8 1,100.83- 0.00 1,025.711- 0.00 .7 

1,121.71 1 .18 3.53 -20.88 1,100.83 1,025.71 -75.12 

19 Sep 02 Acq Prem Amort 1,025.710 1,121.71 1 .18 3.53 2088 1,100.83 0.00 1,025.71 0.00 75 .12 

1,121.71 1 18 3.53 2088 1,10083 1,02571 75.12 

26 Apr 04 1,031 440 1,127.98 127 4.83 .2227 11,155.70 0.00 1.031 .44 0.00 .7 
1,127.98 1 .27 483 -22.27 1,105.70 11,031 ." -74.26 

19 Sep 02 Acq Prem Amort 1,031 440 1,127.98 127 483 2227 1,105.70 0.00 1,031.44 0.00 74 .26 

1,127.98 127 4.83 2227 1,10570 1,031 " 7426 

25 May 04 1,037200 1 .134 .28 120 5.98 -23.52 1,110.76 0.00 1,037.20 0.00 -73 
1,13428 1 .20 5.98 -23.52 1,110.76 1,037.20 -73.56 

19 Sep 02 Acq Prem Amon 1,037200 1,134.28 120 5.98 2352 1,11076 0.00 1,037.20 0.00 73 .56 
1,13428 120 598 2352 1,110.76 1,037.20 7356 

25 Jun 04 1,191.980 1,303.54 1 .39 8.26 -28.42 1,275.12 0.00 11191 .98 0.00 .8 

1,303.54 1 .39 8.26 -28.42 1,275.12 1.191 98 -83.14 

19 Sep 02 Acq Prem Amort 1,191 980 1,303.54 1 .39 826 28.42 1,275.12 0.00 1,191 .98 0.00 - 83 .14 

1,30354 1 .39 8.26 28 .42 1,275.12 1,191 .98 - 83 .14 



Fixed Income 
26 Jul 04 1,198640 1,31083 149 9.80 .30.07 1,28075 0.00 1,198.64 0.00 -82.11 

1,310 
. 
83 1 .49 980 -3007 1,280.75 1,19864 -82.11 

19 Sep 02 Acq Prom Amort 1,198.640 1,310.83 1 .49 980 3007 1,280.75 000 1,198.64 0.00 82.11 
1,31083 1 49 980 30.07 1,28075 1,19864 8211 

25 Aug 04 1,205.330 =8.14 1 .42 11 .18 -311 .57 11 .286 .57 0.00 1,205.33 000 
1,318.14 1.42 11 .18 -31.57 1,286.57 1,205.33 -8124 

19 Sep 02 Acq Prom Amort 1,205.330 1,31814 1 .42 11 .18 31 57 1,286.57 0.00 1,205.33 0.00 81 .24 
1,31814 142 11 18 31 57 1,286.57 1,20533 81 .24 

27 Sep 04 1,212.070 1,325.51 1 .57 112 .811 -33.31 1,292.20 0.00 1,21207 000 
1,32551 157 28 -33.31 1,29220 1,21207 -8013 

19 Sep 02 Acq Prem Amort 1,212.070 1,325.51 157 12 .81 33 .31 1,292.20 000 11,212 .07 0.00 80.13 
1,325.51 1 57 1281 33 .31 1,29220 1,21207 8013 

25 Oct 04 1 .218830 1,332.90 144 -1-47-8 -3480 1,298.11 000 1,218.83 0.00 -7V.XkJ 
1,33290 144 14 .18 -34.80 1,298.11 1,218.83 -79.28 

19 Sep 02 Acq Prom Amort 1,218.830 1,332.90 144 14 .18 34 .80 1,298.11 0.00 1,218.83 0.00 79.28 
1,33290 144 1418 34.80 1,298.11 1,21883 7928 

26 Nov 04 1,225.630 1,340.34 1 .54 1580 -36.53 1,303.81 0.0cy- 1,225.63 0.00 -15.1ts 
1,340.34 154 15 .80 -36.53 1 .303 .81 1,225.63 -78.18 

19 Sep 02 Acq Prom Amort 1,225630 1,340.34 1.54 15 .80 36 .53 1,303.81 0.00 1,225.63 0.00 78.18 
1,34034 154 1580 3653 1,303.81 1,22563 78.18 

27 Dec 04 1,232.480 1,347.83 1.60 17 .40 -3825 1, .58 0.00 1,232.48 0.00 
1,34783 1.60 17 .40 -38.25 1,309.58 1,232.48 -77.10 

19 Sep 02 Acq Prom Amort 1,232.480 1,347.83 1 .60 1740 38.25 1,309.58 0.00 1,232.48 0.00 77.10 
1,34783 1.60 17 .40 38 .25 1,30958 1,232.48 77 .10 

CUSIP 31377MVZI FNMA POOL #381432 5 85% 02-01-2009 bi:EU Issue Date. 1 Fab 99 Rate: 5,85% Yield to Maturity: 0% Maturity Date : I Feb 09 

2,795.310 3,024.18 3.56 356 -5 .78 3,018.40 0.00 2,795.31 0.00 
3,024.18 356 3.56 -5.78 3,018.40 2,795.31 -223 .09 

2,795310 3,024.18 3.56 356 578 3,018.40 000 2,795.31 0.00 
3,024.18 366 3.56 5.78 3,018.40 2.795 .31 - 223.09 

- 223.09 
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* Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 

Asset iD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 

Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 

26 Jan 04 

5 Dec 03 Acq Prom Amort 

-223.09 



Fixed Income 
25 Feb 04 2,811,000 3,041 

.15 
3.37 6.73 -896 3,032.19 0.00 2,811 .00 0.00 .19 

3,041 .15 3.37 6.73 -8 .96 3,032.19 2,811 .00 -221 .19 

5 Dec 03 Acq Prom Amort 2,811 000 3,041 15 337 673 8.96 3,032,19 000 2,81100 0.00 221.19 
3,041 15 337 673 896 3,032.19 2,81100 221 .19 

25 Mar 04 2,826850 3,05830 339 10 .15 -1240 3,045.90 000 2,826.85 0.00 .2 
3,058.30 339 10 .15 -12.40 3,045.90 2,82685 -21905 

5 Dec 03 Acq Prom Amort 2,826850 3,058.30 3.39 10 .15 12 .40 3,04590 0.00 2,82685 000 219.05 
3,05830 339 1015 1240 3,04590 2,82685 21905 

26 Apr 04 2,642730 3,07548 3.65 13 .87 -16 
' 
2 3,059 

- 
36 0.00 2,842.73 -216.53 

3,07548 3.65 1387 - 
1 
612 3,059.36 2,842.73 -21 ~Z 

5 Dec 03 Acq Prom Amort 2,842.730 3,07548 3.65 13 .87 16 .12 3,059.36 0.00 2,84273 0.00 216.63 
3,07548 365 1387 16 .12 3,05936 2,842.73 21663 

25 May 04 2,858 726 ______T,_0§278 3.46 17.18 -1945 3,073.33 0.00 2,85872 0.00 -21 
3,09278 346 17.18 -19.45 3,073.33 2,858.72 -21461 

5 Dec 03 Acq Prom Amorl 2,858.720 3,092.78 346 17.18 19 .45 3,073.33 0.00 2,858.72 0.00 21461 
3,09278 346 1718 1945 3,073.33 2,85872 21461 

25 Jun 04 2,87Z.810 3,110.19 348 7.7 -23.o4 3,087.14 000 2,874.91-- 0.00 -212.33 
3,110.19 3.48 20 .76 -23.04 3,087.14 2,87481 -212 .33 

5 Dec 03 Acq Prom Amort 2,874.810 3,110.19 348 20.76 2304 3,087.14 0.00 2,874.81 000 212.33 
3,11019 348 2076 2304 3,087.14 2,87481 212.33 

26 Jul 04 Z,890.990 -3,127.69 3.75 24.64 =- . 3 3,10076 0.00 2,89099 0.00 .2 
3,12769 375 2464 -26.93 3,100.76 2,89099 -209 .77 

5 Dec 03 Acq Prom Amort 2,890.990 3,127.69 375 24.64 26.93 3,100.76 0.00 2,890.99 000 209.77 
3,12769 375 2464 2693 3,100.76 2,89099 209.77 

25 Aug 04 2,907240 3,14527 3 56 2811 -3-671 3,114.86 0.00- 2,90724 0.00 -20 
3,145.27 3.56 28.11 -30.41 3,114.86 2,907.24 -207 .62 

5 Dec 03 Acq Prom Amort 2,907240 3,14527 3.56 28.11 30.41 3,114.86 0.00 2.907 .24 0.00 207.62 
3,14527 356 28.11 3041 3,114.86 2,90724 207.62 

27 Sep 04 2,923580 3,162.95 3.94 3220 ______M2 3,128.43 0.00 2,923.58 0.00 -204.85 
3,162.95 3 94 3220 -34.52 3.128 .43 2,923.58 -204 .85 

5 Dec 03 Acq Prom Amort 2,923,580 3,162.95 3 94 32.20 3452 3.128 .43 0.00 2,923.58 0.00 20485 
3,162.95 3.94 32 .20 34.52 3,128.43 2,923.58 204.85 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
As set ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date SecurltV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Share;/PAR Local Eo -ca I Local Local Local Gain/Loss Local Market 

Assets Matured 



27 Aug 03 Market Discount 2,590550 2,36226 12.07 12 .07 12 .07 2,374.33 0.00 2,590.55 0.00 21622 
2,36226 1207 12 .07 12 .07 2.374.33 2,590.55 216.22 
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+ Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds GainALoss 
Trade Date Security Descng~M Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Matured 
Fixed Income 
25 Oct 04 2,940.040 3,18076 3.62 35.64 -37.98 -3,142 .78 2,940.04 000 -202 .74 

3,180 
. 
76 3.62 35.64 -37.98 3,142.78 2,94004 -202.74 

5 Dec 03 Acq Prem Amort 2,940040 3,18076 3.62 35 .64 37 .98 3,142.78 0.00 2,94004 0.00 202.74 
3,18076 362 35.64 37 .98 3,14278 2,94004 20274 

26 Nov 04 2,956.580 3,19865 3.89 39 .73 -42.08 3,156.57 -0 .00 2,95658 0.00 -19 
3,19865 389 39.73 -42.08 3,15657 2,956.58 -199.99 

5 Dec 03 Acq Prem Amort 2,956580 3,19865 3.89 39 .73 42 .08 3,156.57 0.00 2,956.58 000 199.99 
3,19865 389 3973 42.08 3,156.57 2,95658 19999 

27 Dec 04 2,973.200 3,216.63 __TU 43.76 -46.12 3,17051 0.00 2,97320 0.00 -197.31 
3,216.63 404 4376 -4612 3,170.51 2,973.20 -197.31 

5 Dec 03 Acq Prem Amort 2,973.200 3,21663 404 43.76 46 .12 3,170.51 0.00 2,973.20 0.00 197.31 
3,21663 4.04 4376 46 .12 3,17051 2,97320 197.31 

GUSIP. 31377TE36 FNMA POOL #386354 4 019% 07-01-251 BEO Issue Date . 1 Aug 03 Rate : 4.019% Yield to Maturity: 0% Maturity Date: I Jul 13 

26 Jan 04 2,557.160 2,331 .81 7.40 7.40 7.40 2,33921 000 2,557.16 0.00 217.95 
2,331 .81 7.40 740 7.40 2,33921 2,557.16 217.95 

27 Aug 03 Market Discount 2,557.160 2,331 .81 740 7.40 740 2,33921 0.00 2,557.16 0.00 217.95 
2,331 81 740 740 740 2,33921 2,557.16 21795 

25 Feb 04 2,567.480 2,341 .22 884 8.84 8.84 2,350.06 0.00 2,567.48 0.00 217M. 
2,341.22 8.84 8.84 8.84 2,350.06 2.567.48 217.42 

27 Aug 03 Market Discount 2,567.480 2,341 22 884 884 8.84 2,350.06 0.00 2,56748 0.00 217.42 
2,341 22 884 884 884 2,35006 2,56748 217.42 

25 Mar 04 3,144480 -2,86737 if'.85 1285 1285 2,88022 000 3,14448 000 264.26 
2,867.37 12 .85 12 .85 12 .85 2,880.22 3,144.48 264.26 

27 Aug 03 Market Discount 3,144.480 2,867.37 12 .85 1285 12.85 2,880.22 0.00 3.14448 000 264.26 
2,86737 1285 1285 12.85 2,88022 3,144.48 26426 

26 Apr 04 2,590550 2,362.26 1207 1207 1207 2,374.33 0.00 2,590.55 000 2 
2,362.26 1207 12 .07 12 .07 2,374.33 2,590.55 216.22 



Fixed Income 
25 May 04 2,883.570 2,629.46 15.14 15.14 15.14 2, 0.00 2,88357 0.00 238.97 

2,629.46 15.14 15. 
1 
4 15.14 2,644.60 2.883 .57 238.97 

27 Aug 03 Market Discount 2,883570 2,629.46 15.14 15.14 15.14 2,6".60 0.00 2,883.57 0.00 238.97 
2,62946 15.14 15.14 1514 2.64460 2,883.57 23897 

=un 04 2,612670 2,382A3- 15.18 15.18 15.18 2,397.61 0.00 2,612.67 0.00 21 
2,382.43 15.18 15 .18 1518 2,397.61 2,612.67 215.06 

27 Aug 03 Market Discount 2,612.670 2,382.43 15.18 15 .18 1518 2,397.61 000 2,612.67 0.00 215.06 
2,38243 15.18 1518 1518 2,397.61 2,61267 21506 

26 Jul 04 2,905060 2,649.05 18 
' 
86- -1886 ______M6 2,667.91 000 2,905.06 0.00 237.15 

2,649.05 1886 18 .86 1886 2,667.91 2,905.06 237.15 

27 Aug 03 Market Discount 2,905.060 2,649.05 18.86 1886 18.86 2,667.91 0.00 2,905.06 0.00 237.15 
2,649.05 1886 1886 1886 2,66791 2,90506 23715 

25 Aug 04 2,634950 2,40275 18.48 18 .48 1848 2,421.23 000 2,634.95 000 213.72 
2,40275 18.48 1848 1848 2,421.23 2,634.95 213.72 

27 Aug 03 Market Discount 2,634.950 2,402.75 18.48 18 .48 1848 2,421.23 0.00 2,634.95 0.00 213.72 
2,40275 1848 1848 1848 2,42123 2,634.95 213.72 

27 Sep 04 2,645570 -2,41243 20.31 20 .31 20.31- 2,432.74 000 2,645.57 0.00 21 
2,41243 2031 2031 20.31 2,432.74 2,645.57 212.83 

27 Aug 03 Market Discount 2,645,570 2,412.43 20.31 20 .31 20.31 2,432.74 0.00 2,645.57 000 21283 
2,41243 2031 2031 2031 2,432.74 2,64557 21283 

25 Oct 04 2,937.060 2,678.23 24 .31 24 .31 __2431 2,702.54 0.00 2,937.06--- 0.00 234.52 
2,678.23 24 .31 24 .31 24.31 2.702.54 2,937.06 2,34.52 

27 Aug 03 Market Discount 2,937.060 2.678 .23 24 .31 24 .31 2431 2,702.54 0.00 2.93706 0.00 234.52 
2,67823 2431 24 .31 2431 2,70254 2,93706 234.52 

26 Nov 04 2,668.110 2,432.98 2368 23 .68 23.98 2,45666 000 2,668.11 0.00 211 .45 
2,432.98 2368 2368 23.68 2,45666 2,668.11 211.45 

27 Aug 03 Market Discount 2,668110 2,43298 2368 2368 23.68 2,456.66 0.00 2,668.11 0.00 211 .45 
2,43298 2368 2368 23.68 2,45666 2,668.11 21145 

27 Dec 04 2,958970 2,69821 2830 28 .30 28 .30 2,726.51 000 2.958 .97 0.00 232.46 
2,69821 2830 2830 2830 2,726.51 2,958.97 232.46 

27 Aug 03 Market Discount 2,958,970 2,69821 2830 2830 28.30 2,72651 000 2,958.97 000 232.46 
2,69821 2830 28 .30 2830 2,726.51 2,95897 232.46 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Par IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base -Base Base Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Eo-c-al Local Local Local Gain/Loss Local Market 

Assets Matured 
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Fixed Income Amortization - Taxable 
Calculation Method : OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accrellon Realized 

Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 

Trade Daie Security Description Base Base Base Bass Base Translation Base Translation 
- 

Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Matured 
Fixed Income 
CUSIP, 31381UNZ7 FNMA POOL #460408 6.2% 05-01-2011 BEQ issue Date : 1 Jun 01 Rate . 6.2% Yield to Maturity : 0% Maturity Uate: I May 11 

27 Sep 04 1,048480 1,14284 1 .10 1.60 -1 .60 1,141.24 0.00 1,048.48 0.00 -92.76 

1,142.84 1 .10 160 -1 .60 1,14124 1,048.48 -92.76 

10 Aug 04 Acq Prem Amort 1,048,480 1,14284 1 .10 1 60 1.60 1.141 .24 0.00 1,048.48 0.00 92.76 

1,14284 1 .10 1 60 160 1,14124 1,04848 92 .76 

25 Oct 04 77T770 1,14937 1 .01 2.52 -252 1,146.85 0.00 1,054.47 0.00 .9 

1,149.37 1 .01 2.52 -2 .52 1,146.85 1,054.47 -92.38 

10 Aug 04 Acq Prem Amort 1,054470 1,14937 1 .01 2.52 252 1,146.85 0.00 1,054.47 0.00 92.38 

1,14937 101 252 252 1,146.85 1,054.47 9238 

26 Nov 04 1,060490 1, 155.93 1 .09 362 -3 62 1,152.31 0.00 1,060.49 0.00 .9 
1,155.93 1 .09 362 -362 1,152.31 1,060.49 -91 .82 

10 Aug 04 Acq Prem Amort 1,060.490 1,155.93 1 .09 362 3.62 1,152.31 0.00 1,060.49 0.00 91 .82 

1,15593 1 .09 362 362 1,152.31 1,06049 9182 

27 Dec 04 1,066.540- 1,162.53 470 -4 .70 1,157.83 O.UU 1,069,54 0.00 .9 

1,162.53 1 .13 4.70 -4 .70 1,157.83 1,066.54 -91.29 

10 Aug 04 Acq Prem Amort 1,066.540 1,16253 1 .13 4.70 4.70 1,157.83 0.00 1,06654 0.00 91 .29 

1,16253 1 .13 - 4.70 4.70 1,157.83 1,066.54 91 .29 

CUSIP: 31385JJG3 FNMA PUUL #545759 6 5% DUE 07-01-2032 REG issue Date- 1 Jun 02 Rate. 6.5% Yield to Maturity: 0% Maturity Uate : I Jul 32 Estimated 
Maturity Date 18 Jul 07 

26 Jan 04 81,934910 85,301 .92 112.79 11279 -896.10 84,405 .83 0.00 81,93491 000 -2 .470.92 

85,301 .92 112.79 11279 -896.10 84,405 .83 81,93491 -2,470.92 

28 Jan 03 Acq Prem Amort 81,934910 85,30192 112.79 112.79 896.10 84,405 .83 000 81,934 .91 0.00 2,470.92 

85,301 92 112.79 11279 896.10 84,40583 81,934 .91 2,47092 

25 Feb 04 60,183220 62,07335 91 .65 -310.97 61,762 .38 0.00 60,183 .22 000 -1 .57 
62,07335 31 .77 91 .65 -31097 61,762 .38 60,183 .22 .1,579.16 

5 Aug 03 Acq Prem Amort 60,183220 62,07335 31 .77 91 .65 31097 61,762 .38 0 00 60,183 .22 0.00 1,579.16 
62,07335 3177 9165 31097 61,76238 60,18322 1,57916 

29 Mar 04 76,168 .830 78,561 .01 10028 17606 -453.65 78,107.36 0.00 76,168 .83 0 Oa- A .93 

78,561 .01 10028 176.06 -453.65 78,10736 76 .168 .83 -1,938 .53 



5 Aug 03 Acq Prom Amorl 76,168 .830 78,56101 10028 176.06 453.65 78,107.36 0.00 76,16883 0.00 1,938.53 
78,561 .01 100.28 17606 453.65 78,107.36 76,168.83 - 1 .938.53 

cUSIP. 31385WFiz4 FNMA POOL #555004 6% DUE 06-01-2017 REG Issue Date : 1 Oct 02 Rate : 6% Yield to Maturity: 0% Maturity Date . I Jun 117 

26 Jan 04 28.496 .280 29,840 .95 - 5.84 - 584 -45.77 29,795.18 0.00 28,496.28 0.00 -1,298 .90 
29,840 .95 5.84 584 -45.77 29,795.18 28,496 .28 .1,298 .90 

12 May 03Acq Prom Amort 28,496.280 29,840 .95 5.84 584 45.77 29,795.18 0.00 28,496 .28 0.00 1,298.90 
29,84095 5.84 584 45.77 29,795.18 28,496 .28 - 1,298.90 

25 Feb 04 18.940.540 19,834 .30 /.Z9 -3383 19,800.46 0.00 18,940 .54 0.00 -85 
19,83430 365 7.29 -33.83 19,800.46 18,940 .54 -859 .92 

12 May 03Acq Prom Amort 18,940540 19,83430 365 7.29 3383 19,800.46 0.00 18,94054 0.00 859.92 
19,83430 365 729 3383 19,80046 18,940 .54 859.92 

25 Mar 04 20,918.860 21,90597 406 112 .112 -41.44 =.53-- 0.00 20,91886 0.00 .9 
21,905 .97 406 12 .12 -41.44 21,86-4.53 20,918 .86 -945 .67 

12 May 03Acq Prom Amort 20,918860 21,905 .97 4.06 12 .12 41 .44 21,864.53 0.00 20,918 .86 0.00 945.67 
21,90597 406 1212 4144 21,86-4.53 20.91886 945.67 

26 Apr 04 31,267680 32,743 .12 6.50 24 .62 -68.44 32,674.69 0.00 31,267.68 0.00 -1,407.01 
32,74312 650 24.62 -6844 32,674.69 31,267.68 -1,407 .01 

12 May 03Acq Prom Amort 31,267.680 32,743 .12 650 24.62 6844 32,674.69 0.00 31,267.68 0.00 1,407.01 
32,74312 650 24.62 6844 32,674.69 31,26768 1,407.01 

25 May 04 33,206860 34,773 .81 6.51 3223 -78.76 34,695.05 0.00 33,206 .86 0.00 .1,488.19 
34,773 .81 651 32.23 -78.76 34,695.05 33,20686 -1,488 .19 

12 May 03Acq Prom Amort 33,206.860 34,T73 81 6.51 32 .23 7876 34,695.05 0.00 33,20686 0.00 1,488.19 
34,77381 651 32.23 7876 34,695.05 33,20686 1,488.19 

25 Jun 04 29,649540 30,943 .911 582 34.49 -7590 _3Ur8.01 0.00 29,549 .54 0.00 -1,318.47 
30,943 .9,11 582 34.49 -7590 30,868.01 29,549 .54 .1 .318 .47 

12 May 03Acq Prom Amort 29,549.540 30,94391 5.82 34 .49 75 .90 30,868.01 0.00 29,549.54 0.00 1,318.47 
30,94391 5.82 3449 75.90 30,868.01 29,549 .64 1,31847 

26 Jul 04 211 1970 000 23,006.71 4.62 -_3026 -61.05 =.66 0.00 21,970 .00 000 -97566 
23,00671 4.62 - 3026 -61.05 22,94566 21,97000 -975 .66 

12 May 03Acq Prom Amort 21,970000 23,00671 4.62 30 .26 61 .05 22,945.66 0.00 21,97000 0.00 - 975.66 
23,00671 462 30.26 61 .05 22,945.66 21,970 .00 - 975.66 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlizatlon/Accretion Realized 
Asset ID Original Cost Period Year-to-dato Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade7ate Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 



3 Oct 03 Acq Prom Amort 32,617930 33 .917.55 552 16 .48 31 .33 33,886.22 0.00 32,617.93 0.00 1,268.29 
33,91755 552 1648 31 33 33,88622 32,61793 1,26829 

26 Apr 04 50,635 .950 _5ZM 48 9.16 34 .74 -57.86 52,595.68 0.00 50,635 .95 0.00 -1,959 .73 
52,65348 9.16 34 .74 -57.80 52,59568 50,63595 -1,959 .73 

3 Oct 03 Acq Prom Amort 50,635.950 52,653 .48 9.16 34 .74 57 .80 52,595 .68 0.00 50,635 .95 0.00 1,959.73 
52,65348 9.16 34 .74 57 .80 52,595 .68 50,635 .95 1,959.73 
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Fixed Income Amortization - Taxable 
Page 129 of 45": 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade -bate Security Description Bass Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
25 Aug 04 22,778.750 23,853 .62 4 b2 3561 -67.53 23,78609 000 22,77875 _-0.00 -1,007.34 

23,85362 4.52 3561 -67.53 23,786 .09 22,77875 -1,007.34 

12 May 03Acq Prom Amort 22,778750 23,85362 4.52 35.61 6753 23,786 .09 0.00 22,778.75 0.00 1,007.34 
23,85362 452 35.61 6753 23,786 .09 22,77875 1,00734 

27 Sep 04 1-8713.180 ---19,596 21 409 3335 -5957 19,536 .64 0.00 18,713.18 000 -823.46 
19,59621 4.09 33.35 -59.57 19,536 .64 18,713.18 -82346 

12 May 03Acq Prom Amort 18,713 .180 19,59621 4.09 3335 5957 19,53664 000 18,713 .18 0.00 82346 
19,59621 409 33.35 59.57 19,536.64 18,71318 82346 

25 Oct 04 13,368290 13,999.11 2.68 26.25 -44.98 13,954.13 0.00 13,36829 0.00 -907.4 
13,999.11 268 2625 -44.98 13.954. 

1 
3 13,36829 -58584 

12 May 03Acq Prom Amort 13,368290 13,999.11 268 2625 44.98 13,964.13 0.00 13 .36829 0.00 585.84 
13,999.11 268 2625 44.98 13,954.13 13 .368 .29 58584 

CUSIP.31385WXM6 FNMA POOL #555184 6% 04-01-2uii bizu IssueDate. 1 Doc 02 Rate . 6% Yield to Maturity. 0% Maturity Date . 1Apr17 

26 Jan 04 58 .483.380 60.81358 10.44 10 .44 -3707 60,776 .51 000 58,483 .38 0.00 -2,293.13 
60,81358 10.44 10 .44 -37.07 60,776 .51 58,483 .38 .2,293.13 

3 Oct 03 Acq Prom Amort 58,483380 60,813 .58 1044 10 .44 37 .07 60,77651 0.00 58,48338 0.00 - 2,293.13 
60,81358 10.44 1044 3707 60,77651 18! Z4 g8 33. ~1 58 2.21313 

25 Feb 04 35,485.390 36,899 .26 598 11 .93 -28.09 36,871 .18 0.00 
~3 

u.uu __TTff-n 
36,899 .26 598 1193 -2809 36,871 .18 35,485 .39 -1,385.79 

3 Oct 03 Acq Prom Amort 35,485 .390 36,89926 5.98 11 .93 2809 36,871 .18 0.00 35,485.39 0.00 - 1,385.79 
36,89926 598 11 .93 2809 36,871 .18 35,485.39 1,385.79 

25 Mar 04 32,617 .930 33,917.55 b.b;d 1648 -31 .33 33,88622 0.00 32,617.93 0.00 -1,268 .29 
33,917.55 552 16 .48 -31 .33 33,886.22 32,617.93 -1,268 .29 



Fixed Income Amortization - Taxable 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizallon/Accretion Realized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base -Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Co -ca I Local Local Local Local Gain/Loss Local Market 

Assets Matured 

Fixed Income 

25 May 04 59,064.140 61,417.48 10 .08 49 .95 -7685 61 .340 .63 000 59, 0.00 -TVM 
61,417.48 

1 
008 49.95 -76 

. 
85 61,34063 59,064.14 -2,276.49 

3 Oct 03 Acq Prem Amort 59,064 .140 61,41748 1008 49.95 7685 61,34063 0.00 59,064.14 000 2,276.49 
61,417 .48 1008 4995 7685 61,340 .63 59,06414 2,27649 

25 Jun 04 52,288 6707- _9T,3M9 898 5321 -7702 54,294 .98 0.00 52,28862 000-- .2,006 .36 
54,371 99 8.98 5321 -77.02 54,29498 52,28862 -2,00636 

3 Oct 03 Acq Prem Amort 52,288620 54,371 99 898 5321 77.02 54,294 .98 0.00 52,288.62 0.00 2.006.36 
54,37199 8.98 5321 77.02 54,294 .98 52,288.62 2,00636 

CLISiP . 31385W3HO FNMA POOL #555300 6% 12-01-2017 BEC, Issue Date' I Feb 03 Rate. 6% Yield to Maturity : 0% Maturity Date. I Dec 17 

26 Jan 04 30,114 .580 31,625 .01 620 620 -5975 31,565.27 0.00 30,114 .58 000 -1,450.69 
31,62501 620 620 -59.75 31,565.27 30,11458 -1,450 .69 

12 Mar 03 Acq Prem Amort 30,114.580 31,62501 620 620 5975 31,565.27 0.00 30,114 .58 0.00 1,450.69 
31,62501 620 620 59.75 31,56527 30,114 .58 1,45069 

25 Feb 04 19,403670 20,37689 376 7.51 -4201 -20,334.88 0.00 19,403 .67 0.00 -931 .21 
20,37689 3.76 7.51 -4201 20,334.88 19,403 .67 -93121 

12 Mar 03 Acq Prem Amort 19,403.670 20,37689 3.76 7.51 42 .01 20,334 .88 0.00 19,40367 0.00 - 931 .21 
20,37689 376 751 42 .01 20,33488 19,403 .67 - 931.21 

25 Mar 04 26,130990 27,44162 b UV 1521 -6167 27,379 .95 0.00 26,130 .99 0.00 .1,248 .96 
27,44162 509 1521 -61 .67 27,379 .95 26,130 .99 -1,248 .96 

12 Mar 03 Acq Prem Amort 26,130 .990 27,441 .62 509 1521 61 67 27,379 .95 0.00 26,130 .99 0.00 1,248.96 
27,44162 509 1521 61 .67 27,379 .95 26,13099 1,24896 

26 Apr 04 29,203420 30,66815 609 23 .09 -75.01 -30,593.14 065 29,203 .42 0.00 -1 .389 .72 
30,66815 609 23.09 -75.01 30,593 .14 29,203.42 .1,389.72 

12 Mar 03 Acq Prem Amort 29,203 .420 30,668 .15 6.09 23.09 7501 30,59314 0.00 29,203.42 0.00 1,389.72 
30,66815 609 2309 7501 30,593 .14 29,20342 1,38972 

25 May 04 33,534330 35,21629 b bV 3267 -92.30 35,123 .99 ___000 33.534.33 0.00 .1,58965 
35,216 .29 6.59 3267 -92.30 35,123 .99 33,534.33 -1,589.66 

12 Mar 03 Acq Prem Amort 33,534330 35,21629 659 32.67 92 .30 35,123.99 000 33,534 .33 000 1,589.66 
35,21629 6.59 32 .67 92 .30 35,123.99 33,534.33 1,589.66 
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12 Mar 03 Acq Prem Amort 23,729470 24,91965 469 27.81 70.00 24,84965 000 23,729 .47 000 1,12018 
24,91965 4.69 2781 70.00 24,849.65 23,729 .47 - 1,120.18 

GUSIP. 31385XBD8 FNMA POOL #555436 6% 05-01-2033 6 0 Issue Date : 1 Apr 03 Rate . 6% Yield to Maturity : 0% Maturity Date- 1 May 33 

26,516,590 26,939 .20 048 0.48 -256 26,936 .64 0.00 26,516 .59 0.00 -420.05 
26,93920 048 0.48 -256 26,936 .64 26,516 .59 -420 .05 

26 Jan 04 
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Fixed Income Amortization - Taxable 
Page 131 of 451~ 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
TradeTate Security Description Bass Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR local Local Local Local Local' GaIn/Loss Local Market 

Assets Matured 
Fixed Income 
25 Jun 04 23,729470 24,919.99- 469 -2791 -7000 24,849.65 0.00 23,729 .47 0.00 77M 

24,919 .65 4.69 - 27 .81 -70.00 24,849.65 23,729 .47 -1,120 .18 

5 Aug 03 Acq Prom Amort 26,516590 26,93920 0.48 048 2.56 26,93664 0.00 26,516.59 0.00 - 420.05 
26,93920 0.48 0.48 256 26,93664 26 .516.59 - 420.05 

c;1JSiP: 31385XL)Tl FNMA POOL #555514 6% 11-01-2017 BED Issue Date: 1 May 03 Rate . 6% Yield to aturity . 0% Maturity Date: 1 Nov 17 

26 Jan 04 50 .168 .380 52,15944 8.36 836 -35.79 52,123.65 0.00 50,168.38 0.00 -1 .955 .27 
52,159.44 8.36 836 -35.79 52,123.65 50,168.38 .1,955.27 

9 Sep 03 Acq Prom Amort 50,168380 52,159." 836 836 35.79 52,12365 0.00 50,168.38 0.00 1,955.27 
52,15944 8.36 836 3579 52,12365 50,16838 1,95527 

25 Feb 04 36,529,580 37,979.35 b. 14 11 .46 -31.43 37,947 .92 0.00 36,529 .58 0.00 .1,41834 
37,97935 5.74 11 .46 -31.43 37,947 .92 36,52958 -1,418.34 

9 Sep 03 Acq Prom Amorl 36,529580 37,979 .35 5.74 1146 31 .43 37,94792 0.00 36,529 .58 0.00 1,41834 
37,97935 574 11 46 3143 37,94792 36,52958 1,41834 

25 Mar 04 48,281 970 50.19816 763 78 -4917 50 .148 .99 000 -48,281 97 0.00 -1 .867.02 
50,198 .16 763 22 .78 -49.17 50,148 .99 48,281 .97 -1,867 .02 

9 Sep 03 Acq Prom Amort 48,281 .970 50,19816 7.63 2278 4917 50,148 .99 000 48,281 97 0.00 1,867.02 
50,19816 763 22.78 4917 50,148.99 48,28197 1,867.02 

26 Apr 04 66,670830 69,31683 1127 42.71 -79.16 69,237.67 000 66,67083 0.00 .2,566 .84 
69,316.83 11 27 42.71 -79.16 69,237.67 66,670.83 .2,566 .84 

9 Sep 03 Acq Prem Amort 66,670 .830 69,31683 1127 42 .71 79 .16 69,237.67 0.00 66,670.83 0.00 2,566.84 
69,31683 11 .27 4271 7916 69,237.67 66,67083 2,56684 

25 May 04 66,960 .560 69,61806 10.67 5288 -89.49 69,52857 0.00 66 .960 .56 000 =6 . 1 
69,61806 1067 52.88 -89.49 69,528 .57 66,960 .56 -2,568.01 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion 
Asset ID Original Cost Period Year-to-clate CumulatWe- Adjusted Cost Premium 
Trade Date Security Description Base Base Base Base Base TranslaVon 
Ac,i Date Transaction Type Shares/PAR Local Local Local Local Local GaintLoss 

Realized 
Proceeds Gain/Lo s 
Base Translation Total 
Local Market 
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+ Fixed Income Amortization - Taxable 
Page 132 of 45": 

Assets Matured 
Fixed Income 
9 Sep 03 Acq Prem Amort 66,960.560 69,618 .06 10 .67 52 .88 89.49 69,528 .57 0.00 66,960 .56 0.00 2,568.01 

69,61806 1067 5288 89.49 69,528 .57 66,96056 - 2,568.01 

25 Jun 04 43,900000 49TU 28-- 7.03 41 .70 -65.70 45,576 .58 0.00 43,90T50 000 -1,67 

45.64228 703 4170 -65.70 45,676 .58 43,900.00 -1,676.58 

9 Sep 03 Acq Prem Amort 43,900000 45,64228 7.03 41 .70 65 .70 45,576 .58 000 43,900.00 0.00 1,676.58 

45,64228 703 41 .70 6570 45,57658 43,90000 - 1,67658 

26 Jul 04 44,684 .780 46,45821 /.bb 50.10 -7453 46,383 .68 000 44,684.78 0.00 -1 .69 

46,45821 7.65 50 .10 -74.53 46,383 .68 44,684.78 .1,698-90 

9 Sep 03 Acq Prem Amort 44,684.780 46,45821 765 50.10 7453 46,383 .68 0.00 44,684.78 0.00 1,698.90 
46,45821 765 5010 7453 46.38368 44,684.78 - 1,69890 

25 Aug 04 28,191 .120 29,309 .95 4.56 35 .88 -51 .29 29,258 .67 0.00 28,191 .12 000 -1,06 -

29,30995 456 3588 -51.29 29,258.67 28,191 .12 -1,06755 

9 Sep 03 Acq Prem Amort 28,191 120 29,309 .95 4.56 35 .88 51 29 29,258 .67 000 28,191 .12 0.00 1,067.55 

29,309 .95 4.56 3588 5129 29,25867 28,191 .12 - 1,067.55 

27 Sep 03 27,738510 28,83938 494 __Z.M -5540 28,783.98 0.00 27,738 .51 0.00 -1,045.47 

28,83938 4.94 40 .23 -5540 28,783.98 27,738.51 -1,045 .47 

9 Sep 03 Acq Prem Amort 27,738.510 28,839 .38 4.94 40 .23 55 .40 28,783.98 0.00 27,738.51 O.OQ 1,045.47 

28,83938 494 4023 55.40 28,783.98 27,73851 
- 
1,2~ 47 

-I,UUM 
25 Oct 04 26,747690 27,80924 4.37 42 .75 -57.37 27,751 .87 0.00 26, 747.69 uU 

27,809.24 437 42.75 -57.37 27,751 .87 26,747 .69 -1,004 .18 

9 Sep 03 Acq Prem Amort 26,747690 27,809 .24 437 4275 57.37 27,751 .87 000 26,747 .69 0.00 1,004.18 

27,80924 437 4275 5737 27,751 .87 26,74769 - 1,004.18 

26 Nov 04 26,918.970 27,987.32 ".70 47 .72 -.62.43 .88 000 26.918 .97 000 .1,00 

27,987.32 - 4.70 47 .72 -62.43 27,92488 26,918 .97 -1,005 .91 

9 Sep 03 Acq Prem Amort 26,918970 27,98732 4.70 47 .72 62 .43 27,92488 000 26,918 .97 000 1,005.91 

27,987.32 470 47.72 62 .43 27,924.88 26,91897 - 1,00591 

27 Dec 04 29,174.410 30,33227 b2f -_5668 -72.62 M-1m.64 0.00 29,174 .41 0.00 -1,08 

30,33227 527 - 5668 42.62 30,25964 29,174 .41 -1,085.23 

9 Sep 03 Acq Prem Amort 29,174.410 30,33227 527 56.68 72 .62 30,259.64 0.00 29,17441 0.00 1,085.23 

30,33227 527 5668 72.62 30,25964 29,174 .41 - 1,08523 

GUSIP: 313890SBi FNMA POOL #622543 6% L)UF- 09-01-2031 REU 
- - 

issue Date . 1 Dec 01 Rate . 6% Yield to Maturity . 0% Maturity Uate : 1 Sep 31 



Fixed Income 
26 Jan 04 16,950350 17,212.5S 0.33 0.33 -1 .56 17,210.99 0.00 16,950 .35 0.00 -260 .64 

17,212.55 033 0.33 -1 .56 17.210.99 16,950 .35 -260 .64 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Page 133 of 45Z 
Fixed Income Amortization - Taxable 
Calculation Method.- OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code PremAmort Taxable-Per/RS Code 

Amorfization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulatva Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 

27 Aug 03 Acq Prom Amort 16,950 .350 17.212.55 0.33 033 1 .56 17,210.99 0.00 16,950 .35 0.00 - 260.64 
17,2125S 0.33 0.33 1 .56 17,210.99 16,950 .35 26064 

25 Feb 04 11,913040 12,097.32 023 U.40 -1 .31 12,096.01 0.00 11 .913 .04- 0.00 -162.97 
12,097.32 023 0.45 -1 .31 12,096 .01 11,913 .04 -18297 

27 Aug 03 Acq Prom Amort 11 .913040 12,09732 0.23 0.45 1 .31 12,096 .01 0.00 11,91304 0.00 182.97 
12,097.32 023 0.45 1 .31 12,096 .01 11,91304 18297 

25 Mar 04 T=,390 27,442 .42 051 1 .51 -3 .47 27,438 .95 0.00 27,024.39 0.00 -414.56 
27,442 .42 0.51 151 -3 .47 27,438 .95 27,024.39 -414.56 

27 Aug 03 Acq Prom Amort 27,024390 27,442 .42 0.51 1.51 347 27.43895 0.00 27,02439 0.00 414.56 
27,44242 051 1.51 347 27,43895 27,02439 41456 

26 Apr 04 rl-,Om 10 21,403 .96 0.42 160 -3.11~ 21,400 .83 000 21,077.91 0.00 2 
21,403 .96 0.42 160 -3.12 21,400 .83 21,077.91 -322.92 

27 Aug 03 Acq Prom Amort 21,077910 21,40396 0.42 160 3.12 21,400 .83 000 21,077.91 0.00 322.92 
21,40396 042 1 .60 312 21,40083 21,077.91 32292 

25 May 04 27,446 .180 27,870.74 051 2.55 -4.bb 27,866 
- 
19 0.00- 2 7-'an 8 0.00 -420 .01 

27,870.74 051 2.56 -4.55 27.866.19 27,446 .18 -420 .01 

27 Aug 03 Acq Prom Amort 27,446.180 27,87074 051 2.56 4.55 27,866.19 0.00 27,446 .18 000 420.01 
27,87074 051 256 455 27,866.19 27,44618 420.01 

25 Jun 04 27,725970 28,164.86 053 3.12 -5.13 28,149 .73 0.00 27,725 .97 000 -423 .76 
28,15486 0.53 3.12 -5.13 28.149 .73 27,725 .97 -423 .76 

27 Aug 03 Acq Prom Amort 27,725970 28,15486 053 3.12 5.13 28,149 .73 0.00 27,725.97 0.00 423.76 
28,15486 0.53 3.12 5.13 28,149 .73 27,72597 423.76 

26 Jul 04 ~.943 900 18 .221 .47 070 238 --na 18,217 .79 0.00 17,943.90 0.00 --TPJT9 
18,22147 0.70 2.38 -3 .68 18,217 .79 17,943.90 -273.89 

27 Aug 03 Acq Prom Amort 17,943900 18,221 .47 070 2.38 3.68 18,217 .79 000 17,943.90 0.00 - 273.89 
18,221 .47 0.70 238 368 18,217 .79 17,943.90 27389 

CUSIP. 3139OPF77 FNMA POOL #651890 6% 07-01-2017 SEO Issue Date, 1 Jul 02 Rate, 6% Yield to Maturity: 0% Maturity Date : 1 Jul 17 



19 May 03 Acq Prem Amorl 12,372060 12,948.13 2.40 18 .93 35.37 12,912.76 0.00 12,37206 0.00 - 540.70 
12,948.13 2.40 18.93 3537 12,912.76 12 .372 .06 - 640.70 
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+ Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prern Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset iD Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Date Security Description, Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
26 Jan 04 26,169 .390 27,387.90 524 524 -4002 27,347 .88 0.00 26.169 .39 0.00 -1,178 .49 

27,38790 524 5.24 -40.02 27,34788 26,16939 -1,17849 

19 May 03Acq Prem Amort 26,169 .390 27,387.90 5.24 524 4002 27,347 .88 000 26,16939 0.00 1,178.49 
27,38790 524 524 40 .02 27.34788 26,16939 1,17849 

25 Feb 04 31,458 3_1_0______ 52=,909 5.95 li .87 -53.68 32,869 .41 0.00 31,45831 0.00 .1,41 
32,92309 595 11 .87 -5368 32,869 .41 31 .458.31 -1,411 .10 

19 May 03Acq Prem Amort 31 .458310 32,92309 595 11 .87 53 .68 32,869 .41 0.00 31,45831 0.00 1,411 .10 
32,92309 5.95 11 87 53 .68 32,86941 31,45831 1,411 .10 

25 Mar 04 25,257 .710 26,433 .77 4 80 14 .33 -47.90 26,385 .87 0.00 25,257.71 0.00 -1,12 
26,433 .77 480 14.33 -47.90 26,385.87 25,257.71 .1,128 .16 

19 May 03Acq Prem Amort 25,257 .710 26,433 .77 480 14.33 47 .90 26,385 .87 000 25.257.71 0.00 1,128.16 
26,43377 480 1433 47 .90 26,38587 25,257.71 1,128.16 

26 Apr 04 32,209420 33,709 .17 b.bb 24 82 -67.63 33,641 .54 0.00 32,209 .42 0.00 .1 .432 .12 
33,709 .17 6.55 24.82 -67.63 33,641 .64 32,209 .42 .1,432 .12 

19 May 03Acq Prem Amort 32,209420 33,709 .17 655 24.82 67.63 33,641 .54 0.00 32,209 .42 0.00 1,432.12 
33,70917 6 55 24 82 6763 33,641 .54 32,209 .42 1,432.12 

25 May 04 48,317830 50,567 .63 926 45.88 -11070 50,457.52 0.00 48,317 .83 0.00 -2,139 .69 
50,567 .63 926 4588 -110 .10 50,457.52 48,317.83 -2,139 .69 

19 May 03Acq Prem Amort 48,317 .830 50,567 .63 926 45.88 110.10 50,457.52 0.00 48,317.83 0.00 2,139.69 
50,56763 926 45 88 110.10 50,45752 48,31783 2,139.69 

25 Jun 04 36,503360 38,203 .05 7.03 41 .70 -Tn 1 38,112.83 0.00 36,503 .36 0.00 .1,609 .47 
38,20305 7.03 41 .70 -90.21 38,112.83 36,50336 -1,609 .47 

19 May 03Acq Prem Amort 36,503.360 38,20305 7.03 41 .70 90.21 38,112.83 0.00 36,503 .36 0.00 1,609.47 
38,20305 703 41 70 90.21 38,11283 36,50336 1,609.47 

26 Jul 04 30,164860 31,569 .41 6.22 40.68 -80.77 P-,487.64 0.00 30,164 .86 0.00 -1,323.78 
31,569 .41 6.22 40.68 -8077 31,488.64 30.164 .86 -1,323 .78 

19 May 03Acq Prem Amort 30,164.860 31,56941 622 4068 80.77 31,48864 0.00 30,164 .86 0.00 1,323.78 
31,56941 622 4068 8077 31,488.64 30,16486 1,32378 

25 Aug 04 12,372.060 12,94813 2.40 18.93 -3537 12,917.76- 0.00 12,372 .06-- 0.00 -540.70 
12,948 .13 240 18.93 -35.37 12,912.76 12,37206 -540 .70 



Fixed Income 
27 bep 04 1 T796.170 14,30250 293 2384 ___4201 

1 
4,260.50 0.00 13,666 .17 0.00 -594 .33 

14,30250 293 2384 -420 
1 

14,260.50 13,666 .17 -594 .33 

19 May 03Acq Prem Amort 13,666170 14,302 .50 2.93 2384 42 .01 14,260.50 0.00 13,666 .17 0.00 594.33 
14,30250 293 2384 4201 14,26050 13,66617 59433 

=ct 04 15,562270 16,28689 3.05 29 .90 __50.59 16,236.30 0.00 15,562 .27 0.00 -674 .03 
16,286 .89 3.05 2990 -50.59 16,236.30 15,562 .27 -674 .03 

19 May 03Acq Prem Amort 15,562270 16,28689 305 29.90 50.59 16,236.30 0.00 15,562 .27 0.00 674.03 
16,28689 305 29.90 5059 16,23630 15,5622 

' 
7 67403 

26 Nov 04 14,443130 15,11564 303 30.78 -4998 15,06566 000 14,443 .13 000 -622 .53 
15,115.64 303 3078 -4998 15,065.66 14,44313 -622 .53 

19 May 03Acq Prem Amort 14,443130 15,11564 303 30.78 49 .98 15,065.66 000 14,443 .13 0.00 622.53 
15,11564 303 3078 4998 15,06566 14,443 .13 62253 

27-Dec 04 26,671 610 27,91351 5.79 62 .30 -97.75 27,815 .76 0.00 26,671 61 000 .1,144 .15 
27,913.51 579 6230 -97.75 27,815.76 26,671 .61 -1,144 .15 

19 May 03Acq Prem Amort 26,671 .610 27,91351 579 6230 97.75 27,815.76 0.00 26,671 .61 000 - 1,144.15 
27,913.51 579 6230 9775 27,815 .76 26,671 .61 1,144.15 

CUSIP: 31390TY60 FNMA POOL #656033 6 5% DUF_ 09-01-2032 REU Issue Date, 1 Aug 02 Rate : 6 5% Yield to Maturity: 0% Maturity Date. 1 sep 32 

26 Apr 04 111,520280 117,200.84 6.60 7.91 -7.91 117,19293 000 111,520.28 0.00 -5,672.65 
117,20084 6.60 7.91 -7.91 117,192.93 111,520.28 -5,672 .65 

18 Mar 04 Acq Prem Amort 111,520.280 117,20084 6.60 7.91 791 117,192.93 0.00 111 .520 .28 0.00 5,672.65 
117,20084 660 791 791 117,192.93 111,52028 5,67265 

25 May 04 95,895.920 100,78062 5.35 11 .91 -11.81 100,768.81 0.00-- 95,89592 0.00 -4.87 
100,780.62 5.35 11 .81 -11.81 100,768.81 95,895 .92 -4.872 .89 

18 Mar 04 Acq Prem Amort 95,895.920 100,780.62 5.35 11 .81 11 .81 100,768.81 0.00 95,895 .92 0.00 4,872.89 
100,78062 535 11 .81 11 .81 100,76881 95,89592 4,872.89 

25 Jun 04 82,277580 86,46859 4.63 -77.76 -14.76 86,453 .83 0.00 82,277.58 0.00 -4,17 
86,46859 4.63 - 14 .76 -1476 86,453 .83 82,277.58 -4,17625 

18 Mar 04 Acq Prem Amort 82,277580 86,46859 463 14 .76 14 .76 86,453 .83 0.00 82,277.58 0.00 4,176.25 
86 .468 .59 4.63 14 .76 14 .76 86.453 .83 82,277.58 4,176.25 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description. Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 



21 Apr 04 Acq Prem Amort 45,853440 48,783.76 1 .64 480 4.80 48,778.97 0.00 45,85344 0.00 2,925.53 
48,78376 1 .64 480 480 48,778.97 45,85344 2,925.53 

25 Aug 04 47,496 00 50,53129 07.57- 21T37- - - -21242 50,318.87 000 47,496 .00 000 
50,531 .29 207.57 212.42 -212 .42 50,31887 47,496 .00 .2,82287 

21 Apr 04 Acq Prem Amort 47,496.000 50,531 29 207.57 21242 212.42 50,318.87 000 47,496 .00 0.00 2,822.87 
50,53129 20757 21242 21242 50,31887 47,496.00 2,822.87 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Page 136 of 45Z 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain,/Loss Local Market 

Assets Matured 
Fixed Income 
26 Jul 04 49,326550 51,839.12 297 11 81 -11 .81 51,827 .31 000 49,326.55 0.00 -2,50075 

51,839.12 297 
11 . 

8 
1 

-11 .81 51,82731 49,326.55 -2,500.76 

18 Mar 04 Acq Prem Amorl 49,326 .550 51,839 .12 2.97 11 .81 11 81 51,827 .31 0.00 49 .326 .55 0.00 2,500.76 
51,839 .12 297 11 81 11 81 51,82731 49,32655 2,500.76 

25 Aug 04 61,009160 64, 1 16 .81 346 1784 -17.84 64,098 .97 0.00 61,009 .16 000 -3,089 .81 
64,11681 346 1784 -1784 64,09897 61,009 .16 -3,089 .81 

18 Mar 04 Acq Prem Amort 61,009 .160 64,11681 346 1784 17.84 64,09897 0.00 61,009 .16 0.00 3,089.81 
64,11681 3.46 17.84 1784 64,09897 61,009 .16 3,08981 

27,5ep 04 61,446.8W U,=. 7 8 3.84 21 .81 -F81 64,554.97 0.00 61,44683 0.00 --TTOT4 
64,57678 3.84 21 .81 -21.81 64,554.97 61,44683 .3,108 .14 

18 Mar 04 Acq Prem Amort 61,446830 64,576 .78 384 2181 21 .81 64,55497 0.00 61,44683 0.00 - 3,108.14 
64,57678 384 21 81 21 81 64,55497 61,44683 3,108.14 

25 Oct 04 53,135350 55.841 93 3.04 21 .6 
1 

-2161 55,820.32 53.13535 0.00 -2,684 .97 
55,84193 304 21 61 -21 .61 55,820.32 53,135.35 -2,684.97 

18 Mar 04 Acq Prem Amort 53,135350 55,841 93 3.04 21 .61 2161 55,820.32 0.00 53,13535 0.00 - 2,684.97 
55,84193 304 21 .61 21 .61 55,82032 53,135 .35 2,68497 

GUSIP. 31392AJW9 FNMA SER 2001-5o U 13A 7 10-25-2041 issue Uate : 1 Oct 01 Rate 7% Yield to Maturity: 0% maturity Date . 25 Oct 41 Estimated 
Maturity Date . 10 Mar 09 

25 Jun 04 49,914 .310 53,10415 1.65 3.43 -3.43 53,10072 000 49,914 .31 000 -3,186 .41 
53,104 .15 1.65 3.43 -3.43 53,10072 49,914.31 -3,18641 

21 Apr 04 Acq Prem Amort 49,914310 53,10415 165 343 343 53,100 .72 0.00 49,914 .31 0.00 3,186.41 
53,10415 165 343 343 53,10072 49,914 .31 - 3,18641 

26 Jul 04 45,853440 48,783 .76 164 480 780 - --Z8,778 .97 0.00 45,853 .44 0.00 -2,925.53 
48,783 .76 164 4.80 -4.80 48,77897 45,853 .44 .2,925 .53 
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* Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-PeriRS Code PremAmort Taxable-PerlRS Code 

Amortization/Accretion Realized 

Asset ID Original Cost Period Year-to~date Gumulativ Adjusted Cost Premium Proceeds Gain/Loss 
Translation Total TraK Date Security Description Bass Base Base Base Base Translation Base 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Matured 
Fixed Income 
27 Sep 04 44,879.090 47,74714 48 .63 249.35 -24935 47,497 .80 0.00 44,879 .09 0.00 -2,618.71 

47,747.14 48 .63 24935 -24935 47,497 .80 44,879 .09 -2,618.71 

21 Apr 04 Acq Prem Amort 44,879090 47,747.14 48 .63 249.35 249.35 47,497 .80 0.00 44,879 .09 0.00 - 2,618.71 
47,74714 4863 249.35 249.35 47,49780 44,87909 2,61871 

25 Oct 04 40,346690 42,925 .10 3806 25801 -258.0`1 42,667 .08 0.00 40,345.69 0.00 .2, 

42,925.10 38 .06 25801 -258.01 42,667 .08 40,346.69 -2,320.39 

21 Apr 04 Acq Prom Amort 40,346.690 42,92510 38 .06 25801 25801 42,667 .08 000 40,346.69 0.00 2,320.39 
42,92510 38.06 258.01 25801 42,66708 40,346.69 2,320.39 

26 Nov 04 z8,752 660 30,590.13 28A0 211 .97 =- . 7 30,378 .16 0.00 28,75266 0.00 -1 .6 
30,590.13 28.10 211 .97 -211 .97 30,378 .16 28,75266 -1,625.50 

21 Apr 04 Acq Prem Amort 28,752660 30,590.13 28 .10 211 .97 211 .97 30,378 .16 0.00 28,752.66 000 1,625.50 
30,590.13 2810 211 .97 21197 30,378 .16 28,75266 1,625.50 

27 Dec 04 33,415810 35,551 .29 32 .85 --276.95- -276.95 35,274 .34 0.00 33,415.81 0.00 -1 .8 
35,55129 32.85 276.95 -276.95 35,274 .34 33.41581 -1,85853 

21 Apr 04 Acq Prem Amort 33,415810 35,551 29 32 .85 276.95 276.95 35,274 .34 0.00 33,41581 0.00 1,858.53 
35,551 .29 32 .85 276.95 27695 35,274 .34 33,415 .81 - 1,858.53 

GUSIP 3139286V3 FNMA REMIG TR 2002-T4 CL-A3 7 5 12-25-2031 issue uate 1 Feb 02 Rate . 7.5% Yield to Maturity : 0% Maturity Uate: 25 Dec 31 lEstimated 
Maturity Date. 18 Aug 09 

29 Jan 04 17,149 .150 18,30672 1.29 1 .29 -19.20 18,287 .52 0.00 17,149 .16 0.00 -1,138.36 
18,30672 1.29 1.29 -19.20 18,287 .52 17,149.16 -1,138.36 

22 Jul 02 Acq Prem Amort 17,149 .150 18,306.72 129 129 1920 18,287 .52 0.00 17,149 .16 000 1 .138 .36 
18,306.72 1 29 1.29 1920 18,28752 17,14916 1 .138 .36 

CUSIP 31392CH30 FNMA PREASSIGN 00698 7 01-25-2048 Issue Date, I Apr 02 Rate. 7% Yield to Maturity : 0% Maturity Date 25 Jan 48 

26 Jan 04 24,356430 26,26308 068 0.68 -2 .07 26,261 .02 0.00 24,35643 0.00 -1,904.59 

26,26308 068 068 -207 26,261 .02 24,356 .43 .1,90459 

15 Oct 03 Acq Prem Amort 24,356430 26,26308 068 068 207 26,261 .02 000 24,356.43 000 1,904.59 
26,26308 068 068 2.07 26,261 .02 24,356 .43 1,90459 

25 Feb 04 17,445 .210 18,81084 046 092 -191 MUMS- 93 000 17,445.21 0.00 -1 .3 
18,81084 0.46 0.92 -1 .91 18,808 .93 17.445 .21 -1,363.72 
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+ Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 

Trade Date SecuntV Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Share~PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
15 Oct 03 Acq Prom Amort 17,445.210 18,81084 0.46 092 1 .91 18,80893 0.00 17.445.21 0.00 1,363.72 

18,81084 046 092 191 18,80893 17,44521 1,36372 

25 Mar 04 17,900170 19,30142 0.47 1.41 -243 19,298 .99 0.00 17.9UU. 17 000 -1,39882 

19,301 .42 047 1 .41 -2 .43 19,298.99 17,900.17 -1,398 .82 

15 Oct 03 Acq Prom Amort 17,900.170 19,301 .42 0.47 1 .41 243 19,298 .99 0.00 17,900.17 0.00 1,398.82 

19,30142 047 141 2.43 19,298 .99 17,900.17 1,398.82 

26 Apr 04 28,355010 30,574 .68 0.80 303 -4 .bb 30,570.03 28,3b5.01 0.65 -2,21 
30,574 .68 0.80 303 -465 30,570.03 28,355 .01 -2.215 .02 

15 Oct 03 Acq Prom Amort 28,355.010 30,574 .68 0.80 303 4.65 30,570.03 0.00 28,355.01 0.00 2,21502 

30,57468 080 3.03 465 30,570.03 28,35501 2,215.02 
"n 

25 May 04 28,825 .170 31,08164 0.77 3.80 0.00 28 .825.17 0.00 -2,251 . 
31,081 .64 0.77 380 -5 .44 31,076 .20 28,825.17 -2,251 .03 

15 Oct 03 Acq Prom Amort 28,825.170 31,081 .64 0.77 3.80 5.44 31,07620 000 28,825 .17 0.00 2,251 .03 
31,08164 0.77 380 544 31,07620 28,82517 2,251 03 

25 Jun 04 27,079580 29,19940 0.73 4.30 29,193.56 O.OU 27,079 .58 U.00 -2,113.98 
29,19940 0.73 430 -5 .84 29,193.56 27,079.58 -2,113 .98 

15 Oct 03 Acq Prom Amort 27,079.580 29,199 .40 0.73 4.30 6.a4 29,193.56 0.00 27 .079 .58 0.00 2,113.98 

29,19940 073 430 5.84 29,19356 27,079 .58 2,11398 

26 Jul 04 1-7,634630 19,015.09 0.51 3.31 -431 19,010.78 0.00 17,63463 0.06 -1,37 

19,01509 0.51 3.31 -431 19,010.78 17,634 .63 -1,376 .15 

15 Oct 03 Acq Prom Amort 17,634630 19,01509 0.51 331 4.31 19,010.78 0.00 17,634 .63 0.00 1 .376.15 

19,01509 051 331 4.31 19,01078 17,63463 1,376.15 -

25 Aug 04 13,529 870 15,667.29 0.39 309 -3.91 15,663.37 0.00 14,529 .137 0.00 -1,133.50 

15,667.29 0.39 309 -391 15,663.37 14,529 .87 -1,133 .50 

15 Oct 03 Acq Prom Amort 14,529,870 15,66729 039 3.09 3.91 15,66337 0.00 14,52987 0.00 1,133.50 
15,66729 039 309 391 15,663.37 14,529 .87 1,133.50 

27 Sep 04 20,577070 22,18787 061 4.99 -6 .16 22.181 .71 _TW 20,577 .07 0.00 -1,66T.* 

22,187.87 0.61 4.99 -6 .16 22,181 .71 20,57-7.07 -1,604.64 

15 Oct 03 Acq Prom Amort 20,577 .070 22,187.87 0.61 4.99 6.16 22,181 .71 000 20,577 .07 0.00 1,604.64 

22,18787 061 499 6.16 22,18171 20,577 .07 1,604.64 

25 Oct 04 19,523020 21,051 .31 053 5.22 -6.33 21,044.98 0.00 19,523 .02 0.00 -1,521 .96 

21,051 .31 053 522 -6.33 21,044.98 19,52302 -1,521 .96 
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+ Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date CumulatWe__ Adjusted Cost Premium Proceeds Gain/Loss 

Trade Date Security Description Base Base Base Base Base Translation -Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Eocal Gain/Loss Local Market 

Assets Matured 
Fixed Income 
15 Oct 03 Acq Prem Amort 19,523020 21,051 .31 053 522 6.33 21 .044.98 0.00 19,52302 0.00 - 1,521.96 

21,05131 053 522 6.33 21,04498 19,52302 1.52196 

26 Nov 04 25,619700 27,625 .24 7.61 -9.07 27,616.17 000 25,619.70 0 
' 
00 .1,9 

27,625 .24 0.76 761 -9.07 27,616.17 25,619.70 -1,996 .47 

15 Oct 03 Acq Prem Amort 25,61U00 27,625 .24 0.76 7.61 9.07 27,616.17 000 25,619 .70 0.00 - 1,996.47 

27,62524 076 761 907 27,616.17 25,61970 1,99647 

27 Dec 04 26,632.350 28,717A6 0.81 8.66 -707 8 28,706.98 0.00 26,632 
- 
35 0.00 -2,074.63 

28,717.16 081 8.66 -10.18 28,706.98 26,632.35 .2,074 .63 

15 Oct 03 Acq Prem Amort 26,632.350 28,717 .16 081 8.66 10 .18 28,706.98 0.00 26,632 .35 0.00 - 2,074.63 

28,717.16 0.81 866 10 .18 28,706.98 26,632.35 2,074.63 

CUSIP. 31392GVP7 FNMA CMQ SER 2002-Tl 9 GL Al 6.5 07-25-2042 btQ issue Uate, 1 Dec 02 Rate : 6.5% Yield to Maturity : 0% Maturity Date . 25 Jul 32 

26 Jan 04 33,515270 35,133.43 183 1.83 -21.70 35,111 .73 0.00 33,515 .27 0.00 -1,596.46 
35,13343 1 .83 1 83 -21.70 35,111 .73 33,515.27 -1,59646 

26 Dec 02 Acq Prem Amort 33,515.270 35,133 .43 1.83 1.83 21 .70 35,111 .73 0.00 33,515 .27 0.00 1,596.46 

35,13343 1 .83 1 83 21 .70 35,11173 33,515 .27 1,596.46 

25 Feb 04 31,009140 33,029.58 1 .02 1 ~02 -1 .02 33,028.56 0.00 31,009 .14 0.00 -2, 
33,029 .58 1.02 1.02 -1 .02 33,028.56 31,009 .14 -2,019 .42 

10 Feb 04 Acq Prom Amort 31,009.140 33,02958 1 .02 1.02 1 .02 33,028.56 0.00 31,009.14 0.00 2,019.42 

33,02958 102 1.02 102 33,028.56 31,009 .14 2,01942 

25 Mar 04 71,239530 75,881 .23 5.16 7.49 -.7.49 75,873.74 0.00 71,239 .53 0.00 -4,6 
75,881 .23 5.16 7.49 -7.49 75,873.74 71,23953 -4,634.21 

10 Feb 04 Acq Prom Amort 71,239.530 75,88123 5.16 7.49 7.49 75,873.74 0.00 71,239 .53 0.00 4,634.21 
75,88123 5.16 749 7.49 75,873.74 71,239 .53 - 4,63421 

26 Apr 04 109,541 420 1 16,678 73 8.50 20.02 __-20.02 116,65871 000 109,541 .42 0.00 -7,117.29 

116,678.73 850 2002 -2002 116,658.71 109,541 .42 -7,11729 

10 Feb 04 Acq Prom Amort 109,541 420 116,67873 850 2002 20.02 116,658.71 000 109,541 .42 0.00 7,117.29 
116,67873 850 2002 20.02 116,658.71 109,641 42 7,11729 

25 May 04 144,029.000 153,413.39 '10.53 3616 -36.16 153,377.22 0.00 144,029.00 0.00 -9,349.M 

153,41339 10 .53 36.16 -36.16 153,377.22 144.029 .00 -9,348.2-2 

10 Feb 04 Acq Prom Amort 144,029000 153,413.39 1053 36.16 36 .16 153,377.22 000 144,02900 000 9,348.22 

153.413 .39 1053 36.16 36.16 153,377.22 144,02900 9,348.22 



Assets Matured 
Fixed Income 
25 Jun 04 93,767 .520 99,877 .06 6.90 3045 -30.45 99,846.61 -000 93,767 .52 0.00 .6,079 .09 

99,877.06 6.90 30 .45 -30.45 99,846.6 
1 

93,767.52 -6,079.09 

10 Feb 04 Acq Prem Amort 93,767 .520 99,87706 6.90 30.45 30.45 99,846.61 0.00 93,767 .52 0.00 6,079.09 
99,87706 690 3045 3045 99,84661 93,767 .52 6,079.09 

26 Jul 04 54,974 .680 58,556.62 432 22.17 -22.17 58,534.45 0.00 54,974 .68 0.00 .3,55977 
58,55662 4.32 22 .17 -22.17 58,534 .45 64,974 .68 -3,559 .77 

10 Feb 04 Acq Prem Amort 54,974680 58,556.62 4.32 22 .17 22 .17 58,534 .45 0.00 54,974 .68 0.00 3,559.77 
58,55662 4.32 22 .17 22 .17 58,53445 54,974 .68 3,55977 

25 Aug 04 33,097.130 35,25361 2.46 15 .66 -15.66 35,237 .96 0.00 35,097.13 0.00- -2,140.83 
35,253 .61 2.46 15 .66 -1566 35,237 .96 33.097 .13 -2,14083 

10 Feb 04 Acq Prem Amort 33,097 .130 35,253 .61 246 15.66 15 .66 35,237 .96 0.00 33,097.13 0.00 2.140 .83 
35,25361 2.46 1566 15 .66 35,23796 33,097.13 2,14083 

27 Sep 04 39,832 .050 42,427 .36 3.26 --T279-- --=22.09 -Z2,405.26 0.00 39,832.05 0.00 -2,573 .21 
42,427 .36 3.26 2209 -22.09 42,405.26 39,832.05 -2,573 .21 

10 Feb 04 Acq Prem Amort 39,832050 42,42736 3.26 22 .09 22.09 42.405.26 0.00 39,832.05 0.00 2,573.21 
- 42,427 36 326 2209 2209 42,40526 39 132~3171 2,513 21 

25 Oct 04 46,bbg blu, 48,939.46 267 9- 48,891 .31 0.00 
ag!ggg 

U.UU --ZUf7.4 
48,939.46 267 25 .19 -48.16 48,891 .31 46,559 .57 -2,331 .74 

26 Dec 02 Acq Prem Amort 38,741 080 40,611 .55 2.08 20 .31 43.28 40,568.27 0.00 38,741 .08 0.00 1,827.19 
40,611 55 2.08 20 .31 43 .28 40,56827 38,741 .08 1,827.19 

10 Feb 04 Acq Prem Amort 7,818490 8,327.91 0.59 4.88 - 4.88 8,323.04 0.00 7,818.49 0.00 - 504.55 
8,327.91 059 488 - 488 8,32304 7,818.49 - 50455 

26 Nov 04 32,955160 34,b4b Wd 1 .89 -M7 -M.71 IZ,507 .57 0.00 .32,955.16 0.00 -1,552.41 
34,546 .28 1.89 19.17 -38.71 34,507 .57 32,955.16 -1,552 .41 

26 Dec 02 Acq Prem Amort 32,955160 34,64628 1.89 19.17 38 .71 34,507 .57 0.00 32,955.16 0.00 1,552.41 
34.54628 1.89 19.17 38 .71 34,507 .57 32,95516 1,552.41 

27 Dec 04 38,270 .310 40,118.05 2.27 24.40 -47.09 40,070.96 0.00 38,270.31 0.00 .1 .800 .65 
40,11805 2.27 24.40 -47.09 40,07096 38,270.31 .1,800.65 

26 Dec 02 Acq Prem Amort 38,270310 40,118.05 2.27 24.40 47.09 4 0,070.96 0.00 38,270.31 0.00 1,800.65 
40,11805 2.27 2440 47.09 40,070.96 38,270.31 1,800.65 

CUSIP. 31392JAC3 FNIVIA REMIC SER 2003-W2 CL 1 -A2 7 07-25-2032 Issue Date : I Jan 03 Rate : 7% Yield to Maturity: 0% Maturity Date : 25 Jul 32 Estimated 
Maturity Date: I Apr 09 
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Calculation Method.- OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset iD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local 7o c -al Local Local Local Gain/Loss Local Market 



Fixed Income 
26 Jan 04 46,771 330 50,27553 380 380 -7 .75 50,267 .78 000 46,771 .33 000 -3,49645 

50,275 .53 380 380 -7 .75 50,267 .78 46,77133 .3,496 .45 

21 Nov 03 Acq Prem Amort 46,771 .330 50,27553 3.80 380 7.75 50,267 .78 0.00 46,771 .33 0.00 3.496.45 
50,27553 3.80 380 775 50,267 .78 46,771 .33 3,49645 

25 Feb 04 36,448460 39,17925 2.80 5 58 -8 .66 39,170 .59 000 36,44846 0.60 -2,722.13 
39,17925 2 80 558 -866 39,170 .59 36,448.46 -2,722 .13 

21 Nov 03 Acq Prem Amort 36,448 .460 39,17925 2 80 5 58 866 39,170 .59 000 36,448.46 0.00 2.722 .13 
39179.25 280 558 8.66 39,17059 36,44846 2,722.13 

25 Mar 04 35,389 .440 38,04088 -T.74- - 8.16 -11 .15 38,029 .74 0.00 35.389.44 0.00 -2,9TM 
38,04088 2.74 816 -11 .15 38,029 .74 35,389.44 .2,640.30 

21 Nov 03 Acq Prem Amort 35,389 .440 38,040 .88 2.74 8.16 11 .15 38,029 .74 0.00 35,389.44 0.00 2,64030 
38,04088 2 74 816 11 .15 38,029 .74 35,38944 2,64030 

26 Apr 04 50,623 .780 54,416,61 4.18 15 .84 .2011 54,396 .50 0.00 50,03.78 0.00 -3,772 .72 
54,416 .61 4.18 1584 -2011 54,396 .50 50,623 .78 .3,772.72 

21 Nov 03 Acq Prem Amort 50.623780 54,41661 4.18 1584 20 .11 54,396 .50 0.00 50,623.78 0.00 3,772.72 
54,41661 418 1584 2011 54,39650 50,62378 3,772.72 

25 May 04 32,008570 34,40671 22439 234.25 -236 .95 34,169 .76 000 32,008.57 000 -2,11 UM 
34,406 .71 224.39 23425 -23695 34,169 .76 32,00857 -2,161 .19 

21 Nov 03 Acq Prem Amort 32,008570 34,40671 224.39 23425 236.95 34,169 .76 0.00 32,008 .57 0.00 2,161.19 
34,40671 22439 23425 23695 34,16976 32,00857 2,161 .19 

25 Jun 04 49,173470 52,857 .64 51 .88 41 1 .75 -41590 52,44174 0.00- 49,173 .47 0.00 -3,268.27 
52,85764 51 88 411 .75 -41590 52,441 .74 49,173.47 -3,26827 

21 Nov 03 Acq Prem Amort 49,173 .470 52,85764 51 .88 411 75 415.90 52,441 .74 000 49,173 .47 0.00 3,268.27 
52,857 .64 51 88 411 75 41590 52,44174 49,17347 3,26827 

26 Jul 04 49,984 .420 53,72935 54.74 473.29 -47750 53,251 .85 000- 49,984 .42 000 .3,267.43 
53,729 .35 54.74 473.29 -477 .50 53,251 .85 49,984.42 -3,267.43 

21 Nov 03 Acq Prem Amort 49,984420 53,72935 54.74 473.29 477.50 53,251 .85 000 49,984.42 0.00 3,267.43 
53,72935 54.74 47329 47750 53,25185 49,984 .42 3,267.43 

25 Aug 04 37,705 .340 40,530 .29 37.10 --391 .23 -394 .41 7719.89 0.00 37,705.34 000 -2,430.55 
40,53029 37.10 39123 -394 .41 40,135 .89 37,705.34 -2,430.55 

21 Nov 03 Acq Prem Amort 37,705 .340 40,530 .29 37.10 391 .23 394.41 40,135 .89 0.00 37,705.34 000 2,430.55 
40,530 .29 37.10 391 23 394.41 40,135 .89 37,705.34 2,430.55 
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* Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq DYt-e Transaction Type Shares/PAR Local Eo -ca I Local Local Local Gain/Loss Local Market 

Assets Matured 



Assets Matured 
Fixed Income 
27 Sep 04 31,908 .900 34,29957 3390 364.98 -36 

' 
67 33,931 .90 0.00 31,908.90 0.00 .2,023 .00 

34,299 .57 3390 364.98 -367.67 33,931 .90 31,908.90 -2,02300 

21 Nov 03 Acq Prern Amort 31,908900 34,299 .57 33 .90 364.98 367.67 33,931 .90 0.00 31,908.90 0.00 2,023.00 
34,29957 3390 36498 36767 33,93190 31,90890 2,02300 

25 Oct 04 3T7OM50 33,360 .04 28 .53 38005 -382 .67 32,977 .37 0.00 31,034.85 0.00 .1,942.52 
33,360 .04 28 .53 38005 -382 .67 32,977 .37 31,034 .85 .1,942 .52 

21 Nov 03 Acq Prem Amort 31,034850 33,360 .04 2853 38005 382.67 32,97737 000 31 .034.85 0.00 1,942.52 
33,36004 2853 38005 38267 32,97737 31,034 .85 1,94252 

26 Nov 04 
0 

35,60167 3186 437.45 -44025 35 .161 .42 000 33,120.24 0.00 -2.04 
35,601 .67 3186 437.45 -440 .25 35,16142 33,120.24 -2,041 .18 

21 Nov 03 Acq Prem Amort 33,120240 35,601 .67 31 .86 437.45 44025 35,161 .42 0.00 33,12024 000 2,041 .18 
35,60167 31 86 43745 "0 25 35,161 .42 33.12024 2,041 18 

27 Dec 04 35,381 .720 38,03258 3426 499.03 -502 .0`1 37,530.97 0.00 35,381 .72 0.00 -2,14885 
38,032.58 3426 49903 -50201 37,53057 35,381 .72 .2,148 .85 

21 Nov 03 Acq Prem Amort 35,381 720 38,032.58 3426 49903 502.01 37,53057 000 35,381 .72 0.00 2,148.85 
38,03258 34.26 499.03 502.01 37,530.57 35,381 .72 2,148.85 

CUSIP* 31392JWJ4 FNMA PREASSIGN 00489 6 5 12-25-2042 Issue Date. I Feb 03 Rate . 6.5% Yield to Maturity : 0% Maturity Date : 25 Dec 42 

26 Jan 04 19,431730 20.609 .78 1 .52 - 152 -1342 20,596 .36 0.00 19,431 .73 0.00 .1,164 .63 
20,609 .78 1 .52 1 .52 -1342 20,59636 19,431 .73 -1,164.63 

7 Apr 03 Acq Prem Amort 19,431 730 20,60978 1 .52 1 .52 13 .42 20,596 .36 000 19,431 .73 0.00 1,164.63 
20,60978 152 152 1342 20,596 .36 19,431 .73 1,16463 

25 Feb 04 16,546690 17,54983 1 .22 243 -12.57 17,537 .26 0.00 16,546.69 0.00 -990.57 
17,54983 122 2.43 -12.57 17,537 .26 16,546 .69 -99057 

7 Apr 03 Acq Prem Amort 16,546 .690 17,54983 1.22 2.43 12.57 17,537 .26 0.00 16,546 .69 000 990.57 
17,54983 1 22 243 12 .57 17,53726 16,54669 99057 

25 Mar 04 iy=0 13,31205 093 277 -1046- 13,301 59 0.00 12,551 .14 0.00 -750.45 
13,31205 093 2.77 -10.46 13,301 .59 12,551 .14 -750.45 

7 Apr 03 Acq Prom Amort 12,551 .140 13,312.05 093 277 10.46 13,301 .59 0.00 12,551 .14 000 750.45 
13,31205 093 2.77 10.46 13.301 .59 12,551 .14 750.45 

CUSIP. 31392JYE3 FNMA REMIC SER 2003-W3 CL I At 6 5 08-25-2032 Issue Date . I Feb 03 Rate 6 5% Yield to Maturity, 0% Maturity Date . 25 Aug 32 
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Fixed Income Amortization - Taxable 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Share~PAR Local Local Local Local Local Gain/Loss Local Market 
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Calculation Method.- OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code PremAmort Taxable-PerlRS Code 

15 Apr 04 Acq Prom Amort 31,791 .630 34,351 .10 4101 136.00 13600 34,215 .10 0.00 31 .79163 0.00 - 2,423.47 
34,351 .10 41 .01 13600 136.00 34,215 .10 31,791 .63 - 2,423.47 

Northern Trust Generated by Northem Trust from periodic data on 2 Feb 05 

* Fixed Income Amortization - Taxable 

Amortization/Accretion I Realized 
Asset ID Original Cost Period Year-to-dato Cumulati-ve Adjusted Cost Premium Proceeds Gain/Loss 
Trade Fate Security Description Bass Base Base Base Bass Translation Base Translation Total 
Acq DYt-e Transaction Type Shares/PAR Local Eo-c-a-I Local Local Local Gain/Loss Co-c-al Market 

Assets Matured 
Fixed Income 
26 Jan 04 84,781 870 90,39867 6.46 646 -6554 90,333.13 0.00 84.781 .87 0.00 -5,551 .26 

90 .398 .67 646 6.46 -65.54 90,33313 84,781 .87 -5,551 .26 

25 Feb 03 Acq Prom Amort 84,781 .870 90,398.67 646 646 65.54 90,333.13 0.00 84,781 .87 0.00 5,551.26 
90,398.67 646 646 6554 90,33313 84,781 .87 5,55126 

25 Feb 04 81,077090 86,44845 5.83 11 .64 .68.14 86,38031 0.00 81,077.09 0.00 -5,303 .22 
86,44845 583 11 .64 -68. 

1 
4 86,380.31 81,07709 -5,303.22 

25 Feb 03 Acq Prem Amort 81,077 .090 86,448 .45 5.83 11 .64 68 .14 86,380 .31 0.00 81,077.09 0.00 5,303.22 
86,44845 583 1164 68.14 86,38031 81,077.09 5,30322 

25 Mar 04 59,526 .560 63,470 .19 4.30 1285 -54.33 63,415 .86 0.00 59 .526.56 0.00 .3,88930 
63,470 .19 4.30 12 .85 -54.33 63 .415 .86 59,526.56 -3,889 .30 

25 Feb 03 Acq Prom Amort 59,526.560 63,470 .19 430 1285 54 .33 63,41586 0.00 59,526.56 0.00 3,889.30 
63,470 .19 430 1285 5433 63,41586 59,526.56 3,88930 

26 Apr 04 92,909 .990 97,787 .76 564 21 .38 -39.48 97,74829 0.00 92,909.99 0.00 -T:nm 
97,787.76 5.64 21 .38 -39.48 97,748.29 92.909 .99 -4,838 .30 

8 Sep 03 Acq Prom Amort 92,909 .990 97,787.76 5.64 21 .38 3948 97,748.29 0.00 92,909 .99 0.00 4,838.30 
97,78776 564 21 .38 3948 97,74829 92,90999 4,838.30 

25 May 04 81,220 .130 85,484.19 928 2304 -38.86 85,445.33 0.00 81,220 .13 
0.00 

-4,225 .20 
85,484.19 928 2304 -38.86 85,445.33 81 

'220 .1 
3 -4,22520 

8 Sep 03 Acq Prom Amort 81,220 .130 85,484 .19 9.28 23 .04 3886 85,445 .33 0.00 81,220 .13 0.00 4,225.20 
85,48419 928 2304 38.86 85,445 .33 81,220 .13 4,225.20 

CUSIP 31392OUK4 FNMA REMIC SFR 2001 -T8 CL At 7 5 07-25-2031 Issue Date 1 Jul 01 Rate . 7.5% Yield to Maturity: 0% Maturity Date . 25 Jul 31 Estimated 
Maturity Date : 15 Jul 09 

25 Jun 04 22,653 .030 24,476 .78 2830 67.68 -67.68 24,40909 0.00 22,65303 000 -1,756 .06 
24,47678 28.30 67.68 -67.68 24,409.09 22,653.03 .1,756 .06 

15 Apr 04 Acq Prom Amort 22,653030 24,476.78 2830 6768 67.68 24,409.09 0.00 22,65303 000 1,756.06 
24,47678 2830 6768 67.68 24,40909 22,65303 - 1,75606 

26 Jul 04 31,791 .630 34,351 .10 41 01 136.00 -136 .00 34,215.10 0.00 31,79163 0.00 -2,423 .47 
34,351 .10 41 01 13600 -13600 34,215.10 31,791 .63 -2,423 .47 



15 Apr 04 Acq Prem Amort 19,458520 21,025 .08 27.43 10907 10907 20,91601 0.00 19,458 .53 000 - 1,457.48 
21,025 .08 27.43 109.07 10907 20,916 .01 19,458 .53 1,457.48 

GUSIP. 3139206GO FHLMC MULTIQLASS FReASSIU 6 issue Date : 1 Aug 01 Rate* 6% Yield to Maturity . 0% Maturity Uate : 25 bep 16 t:stimated 
Maturity Date : 6 Jan 08 

26 Nov 04 274240 29369 0.10 3.47 -7.01 286.69 0.00 27424 0.00 -12.45 
293.69 0.10 3.47 -7.01 286.69 274.24 -12.45 

Northern Trust Generated by Northern Trust from periodic data on 2 Fab 05 
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Fixed Income Amortization - Taxable 
Page 144 of 45 : 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-PerlRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Realiz d 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds GaInA-o:s 
TradaYate Security DescriptTon Base Base Base Bass Base Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
30 Aug 04 19,458520 21 .025 .08 2743 10907 -10907 20,91601 0.00 19,458 .53 000 .1,457 .48 

21,02508 27.43 10907 -109 .07 20 .916 .01 19,458 .53 -1,457.48 

25 Feb 03 Acq Prem Amort 274240 293.69 0.10 347 7.01 286.69 0.00 274.24 0.00 - 12.45 
29369 010 3.47 7.01 286.69 27424 - 12.45 

CUSIP 3139211DF2 FNMA PREAS 00 5-2031 Issue Date: I Sep 01 Rate, 6 5% Yield to Maturity: 0% Maturity Date: 25 Oct 31 Estimated 
Maturity Date: 2 Apr 08 

26 Apr 04 101,288420 105,846.40 373.57 483.64 -483.64 105,362.75 0.00 101,288.42 0.00 -4,074.33 
105,84640 373.57 483.64 -483.64 105,362.75 101.288 .42 -4,07433 

12 Mar 04 Acq Prem Amort 101,288.420 105,84640 373.57 483.64 483.64 105,362.75 0.00 101,28842 0.00 - 4,074.33 
105,846.40 37357 483.64 483.64 105,362.75 101,288.42 - 4,074.33 

CUSIP, 31393LFMO FHLMC; MULTIGLASS SERIES T-54 QLA,9,9-3A 7 02-25-2043 Issue Date . 1 Feb 03 Rate : 7% Yield to Maturity : 0% Maturity Date' 25 Feb 43 

26 Jan 04 52,738 .480 56,33129 - 1.77 - 1.77 -2 .75 56,328 .54 0.00 52,738 .48 0.00 -3,590 .06 
56,33129 1 .77 1.77 -2 .75 56,328 .54 52,738 .48 .3,590 .06 

4 Dec 03 Acq Prem Amort 52.738480 56,331 .29 1 .77 1 .77 2.75 56,328.54 0.00 52,738 .48 0.00 3,59006 
56,33129 177 1 .77 2.75 56,328.54 52,738 .48 3,59006 

25 Fab 04 00 47,321 .04 1 .40 2.79 -362 47,317.42 000 44,302 .90 0.00 .3,01452 
47,32104 1 .40 2.79 -362 47,317.42 44,302 .90 -3,014 .52 

4 Dec 03 Acq Prem Amort 44,302900 47,321 .04 1 .40 2.79 3.62 47,317.42 0.00 44,302 .90 000 3,014.52 
47,32104 1 .40 279 362 47,317.42 44,302 .90 3,01452 

25 Mar 04 47,590050 50,83212 151 451 -5.40 50,826.72 0.00 47,59005 0.00 
50,832.12 1 .51 4.51 -540 50,826 .72 47,59005 .3,236.67 



Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

7 7' 7' 7 7 777 77 c t" h7t0m'-'ent-,' A count number, 2473 
"Account Name' ~FREEDOW,FORUM, -TATTERSALL.SL~ "IJ 1 JAN, 04,.,31 DEC 04 

* Fixed Income Amortization - Taxable 
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Calculation Method: 010-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR L Fc-a I Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
4 Dec 03 Acq Prom Amort 47,590.050 50,832 .12 1.51 4.51 5.40 50,826 .72 000 47,590.05 0.00 3,236.67 

50,832 .12 1.51 451 5.40 50,826 .72 47,59005 3,23667 
26 Apr 04 61,003570 7970W 208 fX1 '§'UT 65,150 .43 0.00 61,003.57 0.00 -4,146 .85 

65,15944 208 7.87 -9.01 65,150 .43 61,003 .57 -4,146 .86 

4 Dec 03 Acq Prom Amort 61,003570 65,159 .44 2.08 7.87 9.01 65,150.43 000 61,003 .57 0.00 4,14686 
65,159.44 2.08 7.87 9.01 65,150.43 61,003 .57 4,14686 

25 May 04 47,122 .956 50,332.88 152 7.50 -8.38 50,324.315- 0.00 47,122 .65 0.00 -3.201 .85 
50.33288 152 7.50 -8.38 50,324.50 47,122 .65 -3,201 .85 

4 Dec 03 Acq Prom Amort 47,122.650 50,332 .88 1 .52 7.50 838 50,324 .50 0.00 47,122 .65 0.00 3,201.85 
50,33288 152 7.50 8.38 50,32450 47,12265 3,201 .85 

25 Jun 04 61,356300 65,536 .20 199 11 .75 -12.89 65,52331 0.00 61,356 .30 0.00 -4,167.01 
65,536 .20 1.99 11 .75 -12.89 65,523 .31 61,356.30 -4,167.01 

4 Dec 03 Acq Prom Amort 61,356 .300 65,536 .20 1.99 11 .75 12.89 65,523 .31 0.00 61,356.30 0.00 4,167.01 
65,53620 1 99 11 .75 12 .89 65,52331 61,35630 4,16701 

26 Jul 04 58,222 .620 62,189 .04 2.01 13 .15 .1 4.Tf- 62,174.80 0.00 58,222 .62 0.00 
62.189.04 2.01 13 .15 -14.24 62,174.80 58,222 .62 -3,952 .16 

4 Dec 03 Acq Prom Amort 58,222.620 62,18904 201 1315 14 .24 62,174.80 0.00 58,222 .62 0.00 3.952.18 
62,189 .04 201 1315 1424 62,17480 58,22262 3.952.18 

25 Aug 04 57,491 .760 61,408.39 1 .87 14 .75 -1582 61.39257 0.00 57,491 .76 0.00 -3,900.81 
61,408 .39 1 .87 1475 -1582 61.392.57 57,491 .76 -3,900.81 

4 Dec 03 Acq Prom Amort 57,491 .760 61,408 .39 1.87 14.75 1582 61,392 .57 000 57,491 .76 000 3,900.81 
61,40839 1 87 1475 1582 61,392 .57 57,491 .76 3,90081 

27 Sep 04 49,096 .600 52,44131 1.77 14.37 -1528 52,426 .02 0.00 49,096.60 0.00 
52,441 .31 1.77 14.37 -1528 52,426 .02 49,09660 -3,329 .42 

4 Dec 03 Acq Prom Amort 49,096 .600 52,441 .31 177 1437 1528 52,426 .02 0.00 49 .096.60 0.00 3,329.42 
52,441 .31 177 14.37 1528 52,426 .02 49,096.60 3,32942 

25 Oct 04 43,429330 46,387.95 1.43 1400 -14.81 46 .37T.IT 0.00 43,429 .33 0.00 -2,943 .81 
46,387.95 1 .43 14 .00 -1481 46,373.14 43,429 .33 -2,943 .81 

4 Dec 03 Acq Prom Amorl 43,429330 46,387.95 143 1400 14 .81 46,373.14 0.00 43,429 .33 0.00 2,943.81 
46,38795 1 .43 14 .00 1481 46,373.14 43,429 .33 2,94381 

26 Nov 04 37,497190 -40,051 .69 1 3`1 1341 -14.10 40,037.58 0.00 37,497 .19 0.00 -2,640.39 
40,051 .69 131 13 .41 -14.10 40,037.58 37,497 .19 -2,540.39 



25 Feb 04 21,948.520 23,570.65 237 2.37 -2 .37 23,56828 000 21,948 .52 0.00 .1 .619.76 
23,57065 237 2.37 -237 23,568 .28 21,948 .52 -1,619 .76 

6 Jan 04 Acq Prom Amort 21,948.520 23,57065 237 2.37 2.37 23,56828 0.00 21,948 .52 0.00 1 .619 .76 
23,57065 2.37 2.37 2.37 23,568.28 21,948 .52 - 1,619.76 
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Page 146 of 45": 
Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Bass Translation Total 
Acq Dite ' Transaction Type Shares/PAR Co-cal Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
4 Dec 03 Acq Prom Amort 37,497 .190 40,051 69 1 .31 13.41 14 .10 40,037.58 0.00 37,497.19 0.00 2,540.39 

40.05169 131 1341 14 .10 40,03758 37,497.19 2,54039 
27 Dec 04 28,364 .830 30,297.18 1 .04 11 .13 -1166 30,285.52 0.00 28,364.83 0.00 -1,920.69 

30,297.18 104 1 
1 1 

3 - 
1 
1.66 30,285.52 28.36483 .1,92069 

4 Dec 03 Acq Prom Amort 28,364830 30,297.18 104 11 .13 11 .66 30,285-52 0.00 28,364.83 000 1,92069 
30,297.18 1.04 11 .13 11 .66 30,285 .52 28,36483 1,920.69 

CUSIP 31393TB54 FNMA REMIC SER 2003-W15 CL W 6 5 07-25-2043 Issue Date: I Sep 03 Rate . 6.5% Yield to Maturity : 0% Maturity Date, 25 Jul 43 

26 Jan 04 55,415640 58,70594 1.76 1 .76 -7 .17 58,698-77 000 55,415.64 0.00 -3,283 .13 
58,705 .94 1.76 1.76 -7.17 58,698-77 55,415.64 -3,283 .13 

12 Sep 03 Acq Prom Amort 55,415640 58,70594 1 .76 1.76 7.17 58,698.77 0.00 55,415 .64 0.00 3.283.13 
58,70594 1 .76 176 717 58,698.77 55,41564 3,28313 

25 Feb 04 56,8311 .500 "MO05 
' 
87 1 .71 340 -8.95 60,19692 000 56,831 .50 0.00 .3,365.42 

60,205 .87 1 .71 3.40 -895 60.196.92 56,831 .50 -3,365 .42 

12 Sep 03 Acq Prom Amort 56,831 .500 60,205.87 1 .71 3.40 8.95 60,196.92 0.00 56,831 .50 0.00 3,365.42 
60,205.87 1 .71 3.40 895 60,196-92 56,831 .50 3,36542 

25 Mar 04 69,453 OZU M7MI 2.10 6.24 -13.0T_ 73,563 .79 0.00-- 69,453 .04 0.00 -4,110.75 
73,576.81 2.10 624 -13.03 73,563 .79 69,453 .04 -4,110.75 

12 Sep 03 Acq Prom Amort 69,453 .040 73,57681 2.10 6.24 13 .03 73,563 .79 0.00 69,453.04 0.00 - 4,110.75 
73,57681 210 624 1303 73,563 .79 69,45304 - 4,11075 

29 Apr 04 65,155 .760 69,024 .39 229 -14.50 69ZMr-0.00 65,155.76 0.00 -3,854 .13 
69,024 .39 229 8.14 -14.50 69,00989 65,155.76 -3,854.13 

12 Sep 03 Acq Prom Arnorl 65,165 .760 69,024 .39 2.29 8.14 1450 69.009.89 0.00 65,155 .76 0.00 - 3.854.13 
69,02439 2.29 8.14 14.50 69,009.89 65,155 .76 - 3,854.13 

QUSIP. 31393U403 FNMA PREASSIGN 00831 7 11-2 Issue Uate : I Jan 04 Rate: 7% Yield to Maturity : 0% Maturity Uate. 25 Nov 33 Estimated 
Maturity Date : 5 Apr 09 



6 Jan 04 Acq Prom Amort 39,465550 42,38230 21505 224.75 22475 42,157 .56 0.00 39,465.55 0.00 2,692.00 
42,38230 21505 22475 22475 42,157.55 39,46555 2,69200 

25 Jun 04 45,198390 48,53883 TB-.-Or 305.45 -30545 48,233 .39 0. 45,19839 0.00 -3 .0 

48,53883 4805 305.45 -305.45 48,23339 45,198.39 -3,035 .00 

6 Jan 04 Acq Prom Amort 45,198390 48,53883 48 .05 305.45 305.45 48,233.39 000 45,198.39 0.00 3,035.00 

48,53883 4805 30545 30545 48,233.39 45,19839 3,03500 

26 Jul 04 48,555 .960 52,14455 55 '14 =8 -38327 51,76128 0.00 48,55596 0.00 -3,205 .32 

52,14455 55 .14 38327 -383 .27 51,761 .28 48,55596 -3,205 .32 

6 Jan 04 Acq Prom Amort 48,555960 52,14455 55.14 38327 38327 51,761 28 0.00 48,555.96 0.00 3,20532 

52,14455 5514 38327 38327 51,761 .28 48,55596 3,20532 

25 Aug 04 73,048870 78,44764 74 .62 64558 -~M8 77.80206 0.00 73,04887 0.00 -4,753 .19 

78,44764 7462 64558 -645 .58 77,802.06 73,048.87 -4 .753 .19 

6 Jan 04 Acq Prom Amort 73,048870 78,44764 74.62 64558 64558 77,802 .06 000 73,048.87 0.00 4,753.19 

78,44764 7462 64558 64558 77,80206 73,04887 4,763.19 

27 Sep 04 77,052100 82,746 .73 --84.67 765.63 -765 .63 81,98 f. 11 0.05 77,05210 0.00 -4,92 
82,746 .73 54 .67 76563 -76563 81,981 .11 77,052.10 -4,929 .01 

6 Jan 04 Acq Prom Amort 77,052 .100 82,74673 $467 76563 76563 81,981 .11 0.00 77,052.10 0.00 4,929.01 

82,746 .73 8467 76563 76563 81,981 .11 77,052.10 4,92901 

25 TJct 04 76,501 .790 82,155 .75 7292 -am -824.47 81,331 .28 0.00 76,501 .79 0.00 -4,82 
82,155 .75 72.92 824.47 -824.47 81,331 .28 76,501 .79 .4,829 .49 

6 Jan 04 Acq Prom Amort 76,501 .790 82,155 .75 72 .92 824.47 824.47 81,331 .28 0.00 76,501 .79 0.00 4,829.49 
82,155 .75 72.92 82447 824.47 81,331 .28 76,501 .79 4,829.49 
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Fixed Income Amortization - Taxable 
Calculation Method.- OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-PerlRS Code PremAmort Taxable-PerIRS Code 

Amortization/Accreiion Realized 

Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds GainA-oss 
Trade Date Security Descnption Base Bass Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
25 Mar 04 23,602920 25,239 .93 1 62 416 -416 25,235 .78 0.00 23,50292 000 -1,732 .85 

25,239 .93 1.62 4.16 -4 .16 25,235 .78 23,502 .92 -1,732.86 

6 Jan 04 Acq Prom Amort 23,502 .920 25,23993 1.62 4.16 416 25,235 .78 0.00 23,50292 000 1,732.86 
25,23993 1 62 416 416 25,235 .78 23,50292 1,73286 

26 Apr 04 42,696610 TTIM71 6 3.13 10.67 -1067 45,84f.48 0.00 42,696 .61 0.00 -3,144 .87 
45,852 .16 313 1067 -10.67 45,841 .48 42 .696 .61 -3,144.87 

6 Jan 04 Acq Prom Amort 42,696 .610 45,85216 313 1067 10.67 45,841 .48 000 42,696 .61 0.00 3,144.87 
45.85216 313 1067 1067 45,84148 42,69661 3,144.87 

42:382 30 - 2`15 .05 - 224.75 -224.75 42,157 .55 39,46555 -2,692 .00 



26 Nov 04 18,663760 18,908.72 030 067 -067 18,908.06 000 18,66376 0.00 -244.30 
18,908.72 030 067 -067 18,908.06 18,663 .76 -244 .30 

13 Sep 04 Acq Prem Amort 18,663760 18,90872 030 067 067 18,908 .06 0.00 18,663 .76 0.00 - 244.30 
18,90872 030 0.67 067 18,90806 18,663 .76 - 244.30 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Page 148 of 45z' 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 11) Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local [5cal Local Galn/Loss Local Market 

Assets Matured 
Fixed Income 
26 Nov 04 63,465.780 68,156 .30 63.11 747.09 -747 .09 67,409 .21 000 -63,465.78 0.00 -7nm 

68,156 .30 63.11 747.09 -74709 67,409 .21 63,46578 -3,94343 

6 Jan 04 Acq Prem Amort 63,465 .780 68,156 .30 63.11 747.09 747.09 67,40921 0.00 63,465 .78 000 3,943.43 
68,15630 6311 747.09 747.09 67,40921 63,465 .78 3,94343 

27 Dec 04 63.552 .950 68,249.91 6350 T__ -806 .98 67,44293 0.00 63,552 .95 000 -3,889.98 
68,24991 63 .50 80698 -806 .98 67,442.93 63,552 .95 .3,889.98 

6 Jan 04 Acq Prern Amort 63,552.950 68,249 .91 63 .50 80698 806.98 67,442.93 0.00 63,55295 0.00 3,889.98 
68,24991 6350 80698 806.98 67,44293 63,552 .95 3,88998 

GUSIP. 31394A6Y7 FNMA SER 2004-W12 6 07-25-2034 Issue Date. I Nov 04 Rate: 6% Yield to Maturity . 0% Maturity Date, 25 Jul 34 

27 Dec 04 21,699330 22,46898 - 1.19 - 1.19 -1 .19 22,467 .79 0.00 21,69933 0.00 -768 .46 
22,46898 1 19 1 .19 -1 .19 22,46779 21,699.33 -768 .46 

12 Nov 04 Acq Prem Amort 21,699330 22,46898 1.19 1 .19 1.19 22,467.79 0.00 21 .699.33 000 768.46 
22,468 .98 1 .19 1 .19 1.19 22,467.79 21,699.33 - 768.46 

CUSIP, 31403GS37 FNMA POOL #748538 6% DUE 11-01-2033 REG issue Date . 1 Nov 03 Rate : 6% Yield to Maturity. 0% Maturity Date . I Nov 33 

26 Jan 04 1 .233330 1,26648 0.03 003 -009 1,266.39 0.00 1,233.33 0.00 -33.06 
1,26648 0.03 0.03 -0.09 1,266.39 1,233.33 -33.06 

5 Nov 03 Acq Prem Amort 1,233.330 1,266.48 003 003 0.09 1,266.39 0.00 1,23333 0.00 33 .06 
1,26648 003 003 009 1,26639 1,23333 3306 

25 Feb 04 1,225980 1,25893 004 0.07 -0 .13 1,25880 0.00 1,22598 000 -32.82 
1,258.93 004 0.07 -0 .13 1,25880 1,225.98 -3282 

5 Nov 03 Acq Prem Amort 1,225.980 1,25893 004 007 0.13 1,25880 0.00 1,22598 0.00 32.82 
1,25893 004 0.07 0.13 1,258.80 1,22598 32.82 

GUSIP: 31405NUK9 FNMA POOL #794486 5 5% 10-01-2034 BEO Issue Date . I Sep 04 Rate* 5 5% Yield to Maturity. 0% Maturity Date. 1 Oct 34 
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* Fixed Income Amortization - Taxable 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code PremAmort Taxable-PerlRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Tate Security Description Base Base Base -Base Base Translation Base Translatlo- Total an 
Acq DW-9 Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
GUSIP. 36206Y1)R=N9A7ZZL #425012 5 5% 11-15-zow bhu issue Date : I Nov 03 Rate : 5.5% Yield to Maturity: 0% Maturity Date : 15 Nov 33 

15 Apr 04 7.521 830 7,77687 0.29 0.37 -0.37 7,776.49 0.00 7,521 .83 0.00 -254 .66 
7,77687 0.29 0.37 -0.37 7,776.49 7,521.83 -254 .66 

5 Mar 04 Acq Prern Amorl 7,521 .830 7,77687 0.29 0.37 0.37 7,776.49 0.00 7,521.83 0.00 25466 
7,77687 029 037 0.37 7,77649 7,52183 25466 

17 May 04 18,365 .IZU- -Tg7JN= 0.81 1.74 -1 .74 18,986.14 0.00 18,365 .18 0.00 -620.96 
18,98787 081 1.74 -1 .74 18,986 .14 18,365 .18 -620 .96 

5 Mar 04 Acq Prern Amort 18,365 .180 18,987.87 0.81 174 1 .74 18,986.14 0.00 18,365 .18 0.00 62096 
18,98787 081 174 174 18,986.14 18,36518 620.96 

15 Jun 04 20.187.910 20,872.41 0.80 2.62 -262 20,869.78 000 20,187.91 000 -681 .87 
20,872.41 0.80 2.62 -2 .62 20,869.78 20,187 .91 .681 

. 
87 

5 Mar 04 Acq Prem Amort 20,187.910 20,872 .41 0.80 262 262 20,869.78 0.00 20,187.91 0.00 681 .87 
20,87241 080 2.62 262 20,86978 20,18791 68187 

15 Jul 04 19,571 .370 16,09934 0.62 2.65 -2.65 16,096 .69 0.00 15,571 .37 0.06' 2 
16,09934 062 2.65 -2 .65 16,096.69 15,571 .37 -525 .32 

5 Mar 04 Acq Prem Amort 15,571370 16,09934 0.62 2.65 2.65 16,096 .69 0.00 15,571 .37 0.00 525.32 
16,09934 062 265 265 16,09669 15,571 .37 52532 

16 Aug 04 13,070010 --- 13,513 .17 U.bb 2.78 .2 .78-- 13,510 .3§ - 0.00 13,070.01 0.06 -440 .38 
13,51317 0.55 2.78 -2.78 13,510 .39 13,070.01 -"0.38 

5 Mar 04 Acq Prem Amort 13,070010 13,513 .17 055 278 278 13,510 .39 000 13,070.01 0.00 440.38 
13,51317 055 278 278 13,51039 13,07001 44038 

15 Sep 04 20,153050 20,83636 0.82 5.06 -0 .U0 20,831 .30 0.00 20,153 .05 000 -678.25 
20,83636 082 506 -506 20,831 .30 20,153.05 -678 .25 

5 Mar 04 Acq Prem Amort 20,153.050 20,836.36 082 506 506 20,83130 0.00 20,15305 0.00 678.25 
20,83636 0.82 506 5.06 20,831 .30 20,15305 678.25 

15 Oct 04 12,174360 12,58715 049 355 - .55 12,583.60 0.00- 12,TM6 6-.00 -409 .24 
12,587 .15 0.49 3 

. 
55 -3 .55 12,58360 12.174 .36 -409.24 

5 Mar 04 Acq Prern Amort 12,174360 12,587 .15 049 355 355 12,583 .60 000 12,174 .36 0.00 409.24 
12,587 .15 049 355 355 12,583 .60 12J74.36 40924 

15 Nov 04 4,912.450 5,079.01 020 1.63 -1 63 5,077-37-- 0 00 4,91245 ozo ---T6-Z.73 
5,079.01 0.20 1.63 -1 .63 5,077.38 4.912.45 -164 .93 



Fixed Income 
5 Mar 04 Acq Prem Amort 4,912450 5,07901 0.20 1.63 1 .63 5,077.38 0.00 4,912.45 0.00 - 164.93 

5,07901 020 1.63 1.63 5,077.38 4,912.45 - 164.93 

GUSIP. 3621954W6 GNMA PQQL 3% DUE 04-15-201V Ht Issue Date* 1 Apr 89 Rate : 8.3% Yield to Maturity. 0% Maturity L)ate: 15 Apr 19 

24 May 99Acq Prem Amort 35,369840 37,227 .63 4.82 2845 242.57 36,985 .06 0.00 35,369 .84 0.00 - 1,615.22 
37,22763 482 2845 242.57 36,985 .06 35,369 .84 - 1,61522 

15 Jul 04 1,267.950 1,33455 0.17 1.19 -8 .87 1,325.68 0.0 1,261.95 0.00 -57.73 
1,334.55 0.17 1.19 -8 .87 1,325.68 1,267.95 -57.73 

24 May 99Acq Prem Amort 1,267.950 1,33455 0.17 1.19 - 8.87 1,325.68 0.00 1,267.95 000 - 57.73 
1,33455 0.17 1.19 - 8.87 1,325.68 1,267.95 - 57.73 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Page 150 of 45,: 
Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Date Security Description Base Base Base, Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 

15 Jan 04 1,530.430 1,610.82 0.20 0.20 -9 .46 1.601 .35 0.00 1,530.43 0.00 -70.92 
1,610.82 0.20 020 -9 .46 1,601.35 1,530.43 -70.92 

24 May 99Acq Prem Amort 1,530430 1,61082 0.20 020 9.46 1,601.35 0.00 1,530.43 0.00 70.92 
1,61082 020 020 946 1,601.35 1,53043 70.92 

17 Feb 04 1,601 470 imsb 59 023 0.44 -10.14 1,67545 0.00 1,601 .47 0.U 7M 
1,68559 023 0.44 -10.14 1,675.45 1,601 .47 -73.98 

24 May 99Acq Prem Amort 1,601 .470 1,685.59 023 0.44 10.14 1,675.45 0.00 1,601 .47 0.00 73.98 
1,68559 023 044 10.14 1,67545 1,601 .47 73.98 

15 Mar 04 1.588 200 1,671.62 0.22 0.64 -10.25 1,661 .37 _-0.00 1,588.20 0.00 
1,67162 0.22 064 -10.25 1,661 .37 1,588.20 -73.17 

24 May 99Acq Prem Amort 1,588200 1,671.62 022 0.64 10.25 1,661 .37 0.00 1,588.20 0.00 73A7 
1,671 62 022 064 1025 1,661 .37 1,58820 73.17 

T57-pr-04 49,023900 51.598.86 6.60 26 .13 -32290 51,275 .97 000 49,023 .90 0.00 .2,252.07 
51,59886 6.60 26 .13 -322.90 51 .275 .97 49,023 .90 -2,252 .07 

24 May 99Acq Prem Amort 49,023.900 51,59886 6.60 26 .13 322.90 51,275 .97 0.00 49,023.90 0.00 - 2,252.07 
51,59886 660 2613 322.90 51,275 .97 49,02390 - 2,252.07 

17 May 04 _5Z.75T77U_____7 =, . 0 5.17 23 .69- -23407 36,345 .13 0.00 34,753.77 0.00 .1,591 .36 
36,57920 5.17 2369 -234.07 36,345 .13 34 .753.77 -1 .591 .36 

24 May 99Acq Prem Amort 34,753770 36,57920 5.17 23 .69 234.07 36,345 .13 0.00 34,753.77 0.00 - 1,591 .36 
36,57920 517 2369 23407 36,345 .13 34,75377 - 1,591 36 

15 Jun 04 3~~368 0 37,22763 4.82 28 .45 -242 .57 36,985 .06 0.00 35,369.84 0.00 -1,61522 
37,227 .63 4.82 2845 -242 .57 36,985 .06 35,369.84 -1,61522 



14 May 03Acq Prom Amort 34,753.840 36,095.12 15 .39 47.52 159.25 35,935.87 0.00 34,753 .84 0.00 - 1,182.03 
36.095.12 1539 47.52 159.25 35,935.87 34,753 .84 - 1.182.03 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Page 151 of 45 : 

+ Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion 
Proceeds 

Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Gain/Loss 

tall Trade Date Security Description Base Base Base Base Base Translation -Base Translation TO 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
16 Aug 04 1,253.990 1,319.86 0.17 11 

- 
.35 -8 .94 1,310.91 0.00 1,253.99 - ~00 -56.9z 

1,319.86 0.17 .35 -8 .94 1,310.91 1,253.99 -56.92 

24 May 99Acq Prom Amort 1,253.990 1,319.86 0.17 1.35 8.94 1,310.91 0.00 1,253.99 0.00 5692 
1,31986 017 135 894 1,31091 1,25399 5692 

=ep 04 =,3. 8 0 1,329.74 018 1 .54 -9.19 1,320.55 0.00 1,26338 0.00 -5 
1,329.74 0.18 1.64 -9 .19 1,320.55 1,263.38 -57.17 

24 May 99Acq Prom Amort 1,263380 1,32974 0.18 1.64 9.19 1,320.55 0.00 1,263.38 0.00 57.17 
1,32974 018 1 .54 9.19 1,32055 1,263.38 57.17 

15-Oct 04 1 .298.800 -1,367.02 1 .76 -9.62 1,357.39 0.00 1,298.80 13.0 -58.M 
1,36702 018 1 .76 -9.62 1 .357.39 1,298.80 -58.59 

24 May 99Acq Prom Amort 1,298800 1,367.02 0.18 1.76 9.62 1,357.39 0.00 1,298.80 0.00 58.59 
1,36702 018 176 962 1,357.39 1,29880 58.59 

15 Nov 04 1, 168 950 1,230:35 0.16 1 .75 -882 1,221.52 000 1,168.95 0.00 -52.57 
1,230.35 0.16 1 .75 -8.82 1,22152 1,168.95 -52.57 

24 May 99Acq Prom Amort 1 .168 .950 1,230.35 0.16 1 .75 8.82 1,221.52 0.00 1,168.95 0.00 52.57 
1,23035 016 1 .75 882 1,221 .52 1,168.95 5257 

15 Doe 04 1,332430 1,40242 0.18 218 -10.24 1,392.17 0.00 1,332.43 0.00 .59.74 
1,402.42 0.18 2.18 -1024 1,392.17 1 .332 .43 -59.74 

24 May 99Acq Prom Amorl 1,332.430 1,402.42 0.18 2.18 10.24 1,392.17 0.00 1,332.43 0.00 59.74 
1,40242 0.18 2.18 10.24 1,392.17 1,332.43 59.74 

CUSIP: 36225C;APi GNMA POOL #080013 FLTG FIT 4.625% 11-20-2026 BED issue Uate. 1 Nov 96 Rate : 4.625% Yield to Maturity: 0% Maturity Date : 20 Nov 26 
Estimated Maturity Date : 4 Feb 10 

20 Jan 04 42,974.790 44,63335 39.73 39 .73 -177 .89 44,455.46 0.00 42,974 .79 0.00 -1,480 .67 
44,63335 39 .73 39 .73 -17789 44,455.46 42,974 .79 .1,480 .67 

14 May 03Acq Prom Amort 42,974.790 44,633.35 39 .73 3973 177.89 44,455.46 0.00 42,974 .79 000 1,480.67 
44,63335 39 .73 39 .73 17789 44,455.46 42,974 .79 1,480.67 

20 Feb 04 34,753840 36,095.12 15 .39 4752 -159 .25 35,93587 0.00 34 .753.84 0 0 -1,182 .03 
36,09512 1539 47.52 -159 .25 35,935.87 34,753 .84 .1,182 .03 



Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Par IRS Code 

Amorlization/Accretion Realized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date SecuntV Description Base Base Base -Base Base Translation Base Translation Total 
Acq Ua-te Transaction Type Shares/PAR Local [o-cal Local Local Local Gain/Loss Local Marl(et 

Assets Matured 

Fixed Income 

22 Mar 04 21,393.790 22,21946 8.8 
1 

3806 -106.8 22,11261 0.00 2 
1 
39379 U.Z=- _7TUT.2 

22,219 
. 
46 8 81 38.06 -1 06 .84 22,112 .61 21,393 .79 -718 .82 

14 May 03Acq Prern Amort 21,393 .790 22,21946 8 81 3806 10684 22,112 .61 000 21,393 .79 0.00 71882 
22,21946 8 81 38.06 10684 22,11261 21,393 .79 71882 

20 Apr 04 1"9=' 0 0 16,12313 647 3335 -8326 16,039.87 0.00 15,52400 0.00 -5fm 
16,123 .13 6.47 3335 -8326 16,039 .87 15,524 .00 -515 .87 

14 May 03Acq Prern Arnort 15,524 .000 16,123.13 647 33.35 8326 16,03987 0.00 15,524 .00 0.00 515.87 
16,12313 647 33 35 8326 16,03987 15,52400 51587 

20 May 04 28,843790 29,956.98 10.96 7TUr- -199.ZT__ 2977=. O.W_ 28,1543.79 0.00 -947 .54 
29,95698 10 .96 72 .92 -16565 29,79133 28,843.79 -947.54 

14 May 03Acq Prem Amort 28,843.790 29,95698 1096 72.92 16565 29,791 .33 000 28,843.79 0.00 - 947.54 
29,95698 1096 7292 165.65 29,79133 28,843.79 94754 

21 Jun 04 37,613230 39,064 .87 18 .39 11349 -23_rr1___ 38,UT079___ 0.UU____ 37,61YET- 000 -1,217 .23 
39,064 .87 1839 11349 -234.41 38,830 .46 37,613.23 .1,217.23 

14 May 03Acq Prern Amorl 37,613230 39,064 .87 18.39 113.49 23441 38,830 .46 000 37,613 .23 0.00 1,217.23 
39,06487 1839 11349 23441 38,83046 37,61323 1,217.23 

20 Jul 04 55,695950 57,845 .47 20.24 iguzr- -39M 57,77n5 0 5T_ 55,699.37- 0.00 .1,783.90 
57.84547 2024 186.55 -365 .61 57,479 .85 55,695 .95 -1,783 .90 

14 May 03Acq Prern Amorl 55,695950 57,84547 2024 186.55 365.61 57,479.85 0.00 55,695 .95 0.00 1,78390 
57,84547 2024 18655 36561 57,47985 55,69595 1,783.90 

20 Aug 04 -11,321.760 1179=.- 4.27 42 .19 -78.59 11,680.12 000 11,321 .76 0.00 
11,75871 4.27 42 .19 -78.59 11,680.12 11,321 .76 -358 .36 

14 May 03Acq Prern Amort 11,321 .760 11,758 .71 427 42 .19 78 .59 11,680 .12 0.00 11,321 .76 0.00 - 358.36 
11,75871 427 42 19 78 .59 11,680.12 11,321 .76 - 358.36 

20 Sep 04 42,881470 44,536 .43 16 .39 176.19 -31405 ",222.38 0.00 42,881 .47 0.00 -11 .340 .911 
44,53643 16 .39 176.19 -314.05 44,222 .38 42,881 .47 -1,340.91 

14 May 03Acq Prem Amort 42,881470 44,536 .43 1639 176.19 314.05 44,222 .38 0.00 42,881 .47 0.00 1,340.91 
__ 44,536.43 1639 176.19 31405 44,22238 42,881 .47 1,340.91 

N Oct 04 37,966 .170 39,431 3 12.78 16878 -290 .84 39,140.59 0.00 37,966.17 0.00 77nm. 
39,43143 12.78 168.78 -29084 39,140.59 37,966 .17 -1,174 .42 

14 May 03Acq Prem Amort 37,966170 39,431 .43 12.78 168.78 29084 39.140 .59 0.00 37,966.17 0.00 - 1,174.42 
39,43143 12.78 16878 29084 39,140 .59 37,966.17 1,174.42 

Northern Trust Generated by Northam Trust from periodic data on 2 Fab 05 
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Fixed Income Amortization - Taxable 
Page 152 of 45": 



23 Aug 04 01 D 13,589020 13,459 .04 0.11 0.11 0.11 13,459 .15 0.00 13,589.02 000 129.87 
13,459 .04 0.11 0.11 0.11 13,459 .15 13,589.02 12987 

Northern Trust Generated by Northem Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Page 153 of 45Z 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realiz d 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Lo:s 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
22 Nov 04 19,287.530 20,031 91 7.46 93.20 -15521 19,876 .70 0.00 19,287 .53 0.00 -589 .17 

20,031 .91 7.46 9320 -15521 19,876 .70 19,287 .53 -589.17 

14 May 03Acq Prem Amort 19,287530 20,031 .91 746 9320 155.21 19,876 .70 0.00 19,287 .53 000 - 589.17 
20,031 91 746 9320 15521 19,87670 19,28753 - 58917 

20 Dec 04 22770-0 -050 23,576.73-- 6:95 11534 -18832 23,38781 000 22,700 .05 0.00 6 
23,576.13 6.65 11534 -188.32 23,38781 22,70005 -687.76 

14 May 03Acq Prem Amort 22,700050 23,57613 665 11534 18832 23,387.81 000 22,70005 0.00 - 687.76 
23,576.13 665 115.34 188.32 23,387.81 22,700.05 - 687.76 

CUSIP: 3837HlR45 GNMA REMIC TR 1999-1 CL Z 6 5 011-20-2029 Issue Date. I Jan 99 Rate. 6.5% Yield to Maturity : 0% Maturity Date . 20 Jan 29 Estimated 
Maturity Date . 11 Dec 06 

20 Oct 04 12,575240 13,59305 6638 24802 -42401 13,169 .03 0.00 12,575.24 000 -593.79 
13,59305 66 .38 24802 -42401 13,16903 12,575.24 -59379 

27 May 03Acq Prem Amort 12,575240 13,593 .05 66 .38 248.02 42401 13,169 .03 0.00 12,575.24 000 - 593.79 
13,593 .05 6638 24802 42401 13,16903 12,57524 - 59379 

22 Nov 04 8, 98 20 63,125 .26 9029 1,242.11 -2,05941 61,06585 0.00 58,398 .62 000 -2,667 .23 
63,12526 9029 1,242.11 .2,05941 61,065 .85 58.398 .62 .2,667 .23 

27 May 03Acq Prem Amort 58,398620 63,125 .26 9029 1,24211 2,059.41 61,065 .85 0.00 58,398 .62 0.00 - 2,667.23 
63,12526 90.29 1,24211 2,059.41 61,065,85 58,39862 - 2,667.23 

- 9,652.30 0.00 
Total United States - USD . 9,652.30 

Total Government Mortgage Backed Securities - Base - 9,652.30 0.00 

Commercial Mortgage-Backed 
United States - USD 
CUSIP: 36228CPR8 CMQ GS MTG 5097CCM71 COML PASSTHRIJ 2003-Cl CL A-1 2 904 Issue Date, I Mar 03 Rate . 2 .90400004387% Yield to Maturity . 0% Maturity Date . 10 Jan 40 

01-10-40 REG 

10 Sep 04 13,589020 13,459 .04 Oil 0 .11 0 .11 13,459 .15 000 13,58902 0 .00 129.87 
13,459 .04 0 .11 0 .11 0 .11 13,459 .15 13,589.02 129 .87 



9 Aug 04 Acq Prem Amort 14,363580 15,13843 098 3.09 3.09 15.135.34 000 14,36358 000 - 771.76 
15,13843 098 309 309 15,135 .34 14,36358 - 771.76 

15 Dec 04 97,201 920 102,44551 668 2761 -27.61 - ___=417.90 0.00 97,20192 0.00 .5,215.98 
102,44551 668 2761 -27.61 102,417.90 97,20192 -5,215 .98 

9 Aug 04 Acq Prem Amort 97,201 920 102,445.51 6.68 27 .61 27 .61 102,417.90 0.00 97,201 .92 0.00 - 5,215.98 
102,44551 668 27 .61 27 .61 102,417.90 97,201 .92 - 5,21598 

Northern Trust Generated by Northem Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Page 154 of 45,: 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 11D Original Cost Period Year-to-clate Cumulative- Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date SecuntV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local =ocal Local Local Local 

. 
Galn/Loss Local Market 

Assets Matured 
Fixed Income 
12 Oct 04 14,997910 14,854.46 0.33 0.33 0.33 i4,854 .79 0.00 14,997 .91 000 143.12 

14,854.46 0.33 0.33 0.33 14,664 .79 14,997 .91 143.12 

23 Aug 04 01 D 14,997,910 14,85446 0.33 0.33 0.33 14,854 .79 0.00 14,997.91 0.00 143.12 
14,85446 033 033 033 14,854 .79 14.99791 14312 

10 Nov 04 13,721 .220 13.589 .98 0.46 046 0.46 13,590 .44 0.00 13,721.0 0.00 130.78 
13,58998 046 0.46 0.46 13,590-44 13,721 .22 130.78 

23 Aug 04 01 D 13,721 .220 13,589 .98 0.46 0.46 046 13.590.44 0.00 13,721 .22 000 13078 
13,58998 046 0.46 046 13,59044 13,72122 130.78 

10 Dec 04 18,469180 18,29252 186 086 086 18,293.38 000 18,469 .18 000 175.80 
18,29252 0.86 086 0.86 18,293.38 18,469 .18 175.80 

23 Aug 04 01 D 18,469 .180 18,292 .52 0.86 0.86 086 18,293.38 0.00 18,469 .18 0.00 175.80 
18,29252 0.86 086 086 18,293 .38 18 .469 .18 175.80 

CUSIP 501773CR4 CMO LB GOML CONDUIT MT(3 TR SER 1999-Cl (;L At 6.40999984741% issue Date : I Jun 99 Rate 6 40999984741 % Yield to Maturity. 0% Maturity Date : 15 Jun 31 
DUE 06-15-2031 EEO 

15 Sep 04 14,168290 14,932.60 0.96 1 .12 -1 .12 14,931 .48 0.00 14,16829 0.00 -76319 
14,932.60 0.96 1 .12 -112 14,931 .48 14,168 .29 -763.19 

9 Aug 04 Acq Prem Amort 14,168290 14,932.60 0.96 1 .12 1 12 14,931 .48 0.00 14,16829 000 - 763.19 
14,93260 096 1 .12 1 12 14,93148 14,16829 - 76319 

15 Oct 04 16,463440 17,351 .57 1.11 241 -2 .41 17,349 .15 0.00 16,463 .44 0.00 -885 .71 
17,351 .57 1.11 241 -241 17,349 .15 16,463 .44 -88571 

9 Aug 04 Acq Prem Amorl 16,463440 17,35157 1 11 241 241 17.349.15 000 16,463.44 000 - 885.71 
17,35157 1 .11 2.41 241 17,349.15 16,46344 - 88571 

15 Nov 04 14,363580 15,13843 0.98 3.09 -309 15,135.34 000 14,36358 0.00 -771 .76 
15,13843 098 309 -3.09 15.135.34 14,36358 -771 .76 



Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Fa-te Security Description Base Bass Base Base Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR LocaT Local Local Local Local Gain[Loss Local Market 

Assets Matured 
Fixed Income 
CUSIP: 52108HAS3 C;MQ LS-UBS C;QML MTG TR 2000-W COML MTG PASS (;L A-1 7.95 Issue Date : 1 1-ga-y-bnate : 7 94999980927% Yield to Maturity: 0% Maturity Date . 15 Jul 09 

DUE 07-15-2009BEO 

16 Jan 04 4,946490 5,549.73 3.15 3.15 -9 .58 5,540.15 0.00 4,946.49 0.00 -593.66 
5,549.73 315 3.15 -9 .58 5,540.15 4,946.49 -593.66 

9 Oct 03 Acq Prem Amort 4,946490 5,549.73 3.15 3.15 9.58 5,540.15 000 4,946.49 0.00 593.66 
5,54973 315 315 958 5,540.15 4,94649 593.66 

18 Feb 04 6,798.710 7,627.83 462 8.68 -17.53 7,610.31 0.00 6,798.71 0.00 -811 .60 
7,62783 462 868 -1753 7,61031 6,798.71 -811 .60 

9 Oct 03 Acq Prem Amort 6,798710 7,627.83 4.62 8.68 17.53 7,610.31 0.00 6,798.71 0.00 811.60 
7,627.83 462 868 1753 7,61031 6,79871 811.60 

17 Mar 04 5,991 .400 6,72207 397 11 .15 -1894 6,70313 0.00 5,991 .40 -711 .73 
6,722.07 397 11 .15 -1894 6,70313 5,991 .40 -711 .73 

9 Oct 03 Acq Prem Amort 5,991 400 6,72207 3.97 11 .15 18 .94 6,703.13 0.00 5,991 .40 0.00 711 .73 
6,72207 397 11 .15 18 .94 6,703.13 5,99140 711.73 

16 Apr 04 3,755.170 4,213.12 2.43 920 -1408 4,199.04 0.00 3,755.17 0.00 -443.87 
4,213.12 243 920 -14.08 4,199.04 3,755.17 -443.87 

9 Oct 03 Acq Prem Amort 3,755170 4,213.12 2.43 920 14.08 4,199.04 0.00 3,755.17 0.00 443.87 
4,213.12 243 9.20 14 .08 4,199.04 3,755.17 44387 

17 May 04 14,563500 16,339 .56 24.70 143.02 -161 .99- 16,177.60 0.00 14,563.50 0.00 .1,614 .10 
16,33956 2470 143.02 -161 .96 16,177.60 14,563.50 -1,614 .10 

9 Oct 03 Acq Prem Amort 14,563500 16,339.56 24.70 14302 161.96 16,177.60 0.00 14,56350 0.00 1,614.10 
16,33956 2470 14302 16196 16,17760 14,56350 1,614.10 

17 Jun 04 -14,655310 16,442 .57 24 .96 16667 -18574 16,256 .83 0.00 14,655 .31 0.00 .1,601 .52 
16,44257 2496 16667 -185.74 16,25683 14,65531 .1,601 .52 

9 Oct 03 Acq Prem Amort 14,655310 16,44257 2496 16667 18574 16,256 .83 0.00 14,655 .31 0.00 1,601 .52 
16,44257 24 .96 16667 185.74 16,256 .83 14,655 .31 1,601 .52 

71 .80 0.00 
Total United States - USD 71 .80 

Total Commercial Mortgage-Backed - Base 71 .80 0.00 



13 Dec 01 Acq Prem Amort 21,953.210 23 .203.51 1.17 9.13 3426 23,169.25 0.00 21,95321 0.00 1,216.04 
23,20351 1.17 913 3426 23.16925 21,95321 1,21604 

27 Sep 04 33,663970 35,581 24 1.97 15 .97 -54.50 35,526.73 0.00 33,663.97 0.00 .1,862 .76 
35,581 .24 1.97 15 .97 -5450 35,526 .73 33,663 .97 -1 .862.76 

13 Dec 01 Acq Prem Amort 33,663.970 35,58124 197 1597 54.50 35,526 .73 0.00 33,663 .97 0.00 1,862.76 
35,581 .24 1.97 1597 54.50 35,526 .73 33,663 .97 1,662.76 
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Fixed Income Amortization - Taxable 
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Calculation Method.- 010-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds GaIn/Loss 
Trad; -Date Security Description Base Base Base Base Base Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 

Asset Backed Securities 
United States - USD 
CUSIP. 126671JUl GWABS INC ASSET BKD SER 206-37TI-AF-377869999,94278% DUE Issue Date: I Nov 00 Rate : . 9 2 8' . ield to Maturity : 0% Maturity Date : 25 Nov 31 

11-25-2031 BED Estimated Maturity Date : 25 Mar 05 

25 Mar 04 17,182 .540 18,161 .14 0.88 2.63 -22.30 18,138 .83 0.00 17,182 .54 000 -956 .29 
18,161 .14 088 2.63 -22.30 18,138.83 17,182 .54 -956 .29 

13 Dec 01 Acq Prem Amort 17,182540 18,161 .14 0.88 263 2230 18,138.83 0.00 17,182 .54 0.00 - 956.29 
18,161 14 0.88 263 22.30 18,138.83 17,182.54 - 95629 

26 Apr 04 40,971 .230 43,304.67 226 U.bb -55.46 43,249.21 000 40,971 .23 -0.00 -2,277.98 
43,304.67 2.26 8.55 -55.46 43,249.21 40,971 .23 -2,277.98 

13 Dec 01 Acq Prem Amort 40,971 230 43,304.67 2.26 855 55.46 43,249.21 0.00 40,971 .23 0.00 2,277.98 
43,30467 2.26 855 5546 43,24921 40,971 .23 2,27798 

25 May 04 28,830 50 T =, .96 1.51 7.43 -4044 30,432.53 000 28,83095 0.00 .1,601 .58 
30,472 .96 1.51 7.43 -4044 30,43253 28,830.95 -1,601 .58 

13 Dec 01 Acq Prem Amort 28,830950 30,47296 1.51 7.43 40.44 30,432 .53 0.00 28,830,95 0.00 1,601 .58 
30,47296 151 743 4044 30,432 .53 28,63095 1,601 .58 

25 Jun 04 23,362 .280 24,69283 122 7.23 -33.98 24,658 .85 0.00 23,362 .28 000 -1,296 .57 
24,692 .83 1.22 723 -33.98 24,658 .85 23,362 .28 -1,296 .57 

13 Dec 01 Acq Prem Amort 23,362280 24,692 .83 1 .22 7.23 33.98 24,658 .85 0.00 23,362 .28 0.00 1,296.57 
24,692 .83 122 723 3398 24,65885 23,362 .28 11,29657 

26 Jul 04 28,608730 30,238 .09 1 .61 10.48 -4323 30,194 .86 0.00 28,608 .73 0.00 -1,586.13 
30,23809 1 .61 10.48 -43.23 30,194 .86 28,608 .73 .1,586 .13 

13 Dec 01 Acq Prem Amort 28,608 .730 30,23809 1 .61 1048 4323 30,194.86 000 28,608 .73 0.00 1,586.13 
30,23809 161 1048 43.23 30,19486 28,60873 - 1,586.13 

25 Aug 04 21,953 .210 23,20351 1 .17 9.13 -34.26 23,169.25 0.00 21,953.21 0.00 -1,216 .04 
23,20351 1 .17 9.13 -34.26 23,169.25 21,95321 .1,216.04 



12 Oct 04 Acq Prom Amort 49,553 .780 51,210 .73 7.69 10.66 10 .66 51,200 .08 0.00 49,553 .78 0.00 - 1 .64630 
51,21073 7.69 1066 10 .66 51,200.08 49,553 .78 - 1,646.30 
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Page 157 of 452 
Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset iD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Bass Base -Base Base Translation Base Translation Total 
Acq Date Transaction Type SharesIPAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 
25 Oct 04 15,980 .970 16,891 .14 0.85 8.3 -2664 -16,864.49 000 15,980 .97 0.00 -883.52 

16,891 .14 0.85 835 -2664 16,864 .49 15 .980 .97 -883.52 

13 Dec 01 Acq Prom Amort 15,980.970 16,891 .14 085 835 2664 16,864 .49 0.00 15,980 .97 0.00 - 883.52 
16,891 .14 085 835 2664 16,864 .49 15,98097 - 88352 

26 Nov 04 17,583 .500 18,58493 1 .01 10.20 -30.33 18,554.60 7576-r-17,583.50 0.00 -971 .10 
18,584.93 101 10.20 -3033 18,554.60 17,583 .50 -971 .10 

13 Dec 01 Acq Prom Amort 17,583500 18,58493 1.01 10.20 3033 18,554.60 0.00 17,583.50 0.00 - 971 .10 
18,58493 1.01 1020 30 .33 18,55460 17,583.50 - 971 .10 

CUSI P. 31331 FAX9 IFFD EXPRFSS CORP SER 1998 1A 6.72 PASSTHRU CTF DUE Issue Date* 73ul 99 Rate: 6. 9 6 ield to Maturity : 0%-Maturity Date. 15 Jul 23 
01-15-2022 Estimated Maturity Dale: 15 Jan 22 

15 Jan 04 12,623.920 13,01741 5.15 5.15 -41.14 12,976 .27 000 12 .623.92 0.00 -352 .35 
13,017.41 515 5.15 -41.14 12,976 .27 12,62392 -352 .35 

20 Apr 99 Acq Prom Amorl 12,623920 13,017.41 515 5.15 41 .14 12,976 .27 Q.00 12.62392 0.00 - 352.35 
13,01741 5.15 515 41 .14 12,97627 12,62392 - 35235 

15 Jul 04 7,407.950 7,638.86 3.1 1 =6. r3_ -27.25 7,611.60 0.00 7,407.95 0.00 -203.65 
7,638.86 3.11 - 6.13 -27.25 7.611 .60 7,407.95 -203.65 

20 Apr 99 Acq Prom Amort 7,407.950 7,638.86 3.11 6.13 27 .25 7,611.60 0.00 7,407.95 0.00 - 20365 
7,63886 3.11 6.13 27 .25 7.611 .60 7,407.95 - 20365 

20.74 0.00 
Total United States - LISD 20 .74 

Total Asset Backed Securities - Base 20.74 0.00 

Non-Government Backed C.M.O .s 
United States - USD 
CUSI P. 32051 D5T5 CM0 1 ST HORIZON MTG PASS TR 2004-5 II-A-1 6 25 08-25-2017 Issue Date: 1 Jun 04 Rate. 6.25% Yield to Maturity : 0% Maturity Date : 25 Aug 17 

REG Estimated Maturity Date: 29 Sep 07 

26 Nov 04 49,553 .780 51,210 .73 - 7.69 1066 -10.66 51,20008 0.00 49,553 .78 0.00 -1,646.30 
51,21073 - 7.69 10.66 -10.66 51,200 .08 49,553 .78 -1,646.30 



Fixed Income 
27 Dec 04 76,169310 78,716 .22 1223 - 78,688 .34 000 76,169 .31 0.00 -2,51903 

78,71622 1223 27~89 -27.89 78,688 .34 76,16931 -2,519 .03 

12 Oct 04 Acq Prem Amort 76,169310 78,716 .22 12.23 2789 27.89 78,688 .34 0.00 76,169 .31 000 2,519.03 
78,71622 1223 27.89 27.89 78,688 .34 76,169 .31 - 2,519.03 

CUSIP 61748HEF4 CMO MORUAN STANLEY MTU LN TR 2004-2AR CL4-A-1 VAR 01 Issue uate . 1 Sep 04 Rate . 5.46066999435% Yield to Maturity : 0% Maturity Date* 25 Oct 34 
10-25-34 REG Estimated Maturity Date : 2 Jun 08 

25 Oct 04 17,636740 18,08593 0.53 0.53 -0 .53 18,085 .40 0.00 17,636 .74 000 -448.66 
18,08593 053 0.53 -053 18,085 .40 17,63674 -448 .66 

23 Sep 04Acq Prem Amort 17,636740 18,08593 0.53 0.53 053 18,085 .40 0.00 17,636 .74 0.00 448.66 
18,08593 053 053 053 18,08540 17,63674 44866 

26 Nov 04 39,656350 40,66635 47.13 48.32 -48.32 40,618 .02 0.00 39,65635 000 .961 .97 
40,66635 47.13 48.32 -48.32 40,618 .02 39,656 .35 -96167 

23 Sep 04 Acq Prem Amort 39,656350 40,66635 47.13 48.32 4832 40,61802 0.00 39,656.35 0.00 961.67 
40,66635 4713 4832 4832 40,61802 39,65635 961 .67 

27 Dec 04 33,063 .360 33,90544 1956 5863 -5863 33,846 .81 000 33,06336 0.00 -78 
33,905.44 19 .56 5863 -5863 33,84681 33 .063 .36 -78345 

23 Sep 04 Acq Prem Amort 33,063 .360 33,90544 1956 58.63 58.63 33,846 .81 0.00 33,06336 0.00 783.45 
33,90544 19.56 58.63 5863 33.84681 33,063 .36 783.45 

CUSIP, 61748HFE6 GMQ MORGAN STANLEY MTG LN TR 2004-2AR CL2-A-2 FLT RT 5.14% Issue Date: I Oct 04 Rate: 5 147779941156% -yield to Maturity. 0% Matufity Date . 25 Nov 34 
DUE 11-25-2034 REG 

29 Nov 04 3,417830 3,482.45 0.09 0.09 -0.09 3,482.36 0.00 3,417.83 0.00 -64.53 
3,482.45 009 0.09 -0.09 3,482.36 3,417.83 -64.53 

21 Oct 04 Acq Prem Amort 3,417830 3,48245 0.09 0.09 0.09 3,482.36 0.00 3,417.83 0.00 64 .53 
3,48245 009 009 009 3,48236 3,41783 6453 

27 Dec 04 4,914.160 5,007.07 0.12 024 -024 5,Oo6.83 0.00 4,914.16 0.00 
5.007.07 012 024 -024 5,006.83 4,914.16 -92.67 

21 Oct 04 Acq Prem Amort 4,914160 5,00707 0.12 0.24 0.24 5,006.83 0.00 4,914.16 0.00 92 .67 
5,007.07 0.12 0.24 024 5,006.83 4,914.16 92 .67 
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Fixed Income Amortization - Taxable 
Page 158 of 45~1 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accrelion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
T e-F Translation Total rad ate Security Description Base Base Base Base Base Translation Base 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem, Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 

Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 

Trade Date Security Descriplion Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Matured 
Fixed Income 

CUSIP. 760985KR1 CMQ RESUNTL AST IVITG PROUS INC 2002-RZ2 MTG PASSTHRU CTF UL Issue Uate . I May 02 Rate . 4 98000001907% Yield to Maturity . 0%-Maturity Date: 25 5ep 28 

A-3 4 98 9-25-28 BEO Estimated Maturity Date 6 May 04 

26 Jan 04 131,373450 134,55514 20834 20834 -2,594.93 131,96021 0.00 131.373.45 0.00 .586.76 

134,555.14 208.34 208.34 .2,594.93 131,96021 131,373.45 -58676 

23 Oct 02 Acq Prern Amort 131.373.450 134,555.14 20834 208.34 2,594.93 131,960.21 0.00 131,373.45 000 586.76 

134,55514 20834 20834 2,594.93 131,96021 131,37345 - 586.76 

25 Feb 04 67,1 17.490 68,742.99 89 .59 190.25 .1,409.54 67,333 .45 0.00 67,117.49 0.00 -2`1 

68,74299 89.59 19025 -1,40954 67,33345 67,11749 -215.96 

23 Oct 02 Acq Prem Amort 67,117490 68,742.99 8959 19025 1,409.54 67,333 .45 0.00 67,117.49 000 215.96 
68,74299 8959 190.25 1,409.54 67,33345 67,117.49 21596 

25 Mar 04 8a,169 010 8518326 11478 35094 -TTM3 83,32"3 0.00 83,16901 0.00 -1 

85 :183.26 114.78 35054 -1,86143 83,321 .83 83,169 .01 -152.82 

23 Oct 02 Acq Prem Amort 83,169010 85,18326 11478 35064 1,861.43 83,321 .83 000 83,169.01 000 152.82 

85,18326 11478 350.54 1,861 .43 83,321 83 83,169.01 152.82 

CUSIP, 760985MX6 CMO RESDNTL AST MTG PRODS INC 3.71 DUE 09-25-2028 BEO Issue Uate: 1 Aug 02 Rate. 3.71% Yield to Maturity . 0% Maturity Date, 25 Feb 29 
Estimated Maturity Date: 6 Oct 04 

26 Apr 04 255,797.560 258,675.28 - 29839 954.03 .1,383.69 257,291.59 000 255,797.56 000 -1,49403 
258,675.28 29839 954.03 -1,383.69 257,291.59 255,797.56 -1,49403 

27 Aug 03 Acq Prem Amort 255,797.560 258,675.28 29839 95403 1,38369 257,291.59 0.00 255,797.56 0.00 1,494.03 

258,67528 29839 95403 1,38369 257,29159 255,79756 - 1,49403 
- AA !~Q -1AQ AA n nrl 

,)'+Z, I U. 04 - V~ .. - I I I . 

342.154 .82 - 39569 . 1,642.68 .2,211 .00 339,943.82 338,34840 -1,595 .42 

27 Aug 03 Acq Prem Amort 338,348400 342,154.82 39569 1,64268 2,211.00 339,943.82 000 338,34840 0.00 - 1,595.42 

342,15482 39569 1,64268 2,211 00 339,94382 338,34840 - 1,595g~ 

25 Jun 04 315,332,210 318,879.70 28009 1,81104 -2,34069 316,539.01 0.00 315,3327- 
C 

_1,206 .80 
318,87970 28009 1,811.04 -2,340 .69 316,53901 315,332.21 -1,20680 
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Fixed Income Amortization - Taxable 
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Calculation Method: OID-Par IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulatlve Adjusted Cost Premium Proceeds Galn/Loss 
Trade-d-ate SecuritV Description Base Base Base Base Base Translation Base TranslatLon Total 
Acq Date Transaction Type Sharei/PAR Local Local Local Local Local Gain/Loss Co 3ca I Market 

Assets Matured 
Fixed Income 
27 Aug 03 Acq Prem Amort 315,332.210 318,879.70 280.09 1,811 .04 2,34069 316,539.01 0.00 315,33221 0.00 - 1,206.80 

318,87970 28009 1,811 .04 2,34069 316,539.01 315,332.21 1,206.80 
26 Jul 04 343,098500 346,958.36 489.68 2,460.20 -3,036 .49 343,921 .87 0.00 343,098.50 0.00 -823.37 

346,958.36 489.68 2,46020 .3,036 .49 343,921 .87 343,098.50 -823 .37 

27 Aug 03 Acq Prem Amort 343,098.500 346,958.36 489.68 2,46020 3,036.49 343,921 .87 0.00 343,098.50 0.00 - 823.37 
346,958.36 - 489.68 2,460.20 3,03649 343,921 .87 343,098.50 - 823.37 

- 1,963.91 0.00 
Total United States - USD . 1,963.91 

Total Non-Government Backed C.M.O .s - Base - 1,963.91 0.00 

Total Fixed Income - Base 23,348.75 0.00 

Total Assets Matured - Base 23,348.76 0.00 
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Fixed Income Amortization - Taxable 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accrelfon Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Fate Security Description Base Base Bass Base Base Translation Bass Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Sold 
Fixed Income 

Government Bonds 
United States - USD 
CUSIP 912810EW4 US TRtAS BDS UTD 02/15/1996 6 DUE 02-15-2026 REG Issue Date. 15 Feb 96 Rate: 6% Yield to Maturity: 0% Maturity Date: 15 Feb 26 Estimated 

Maturity Date : 15 Feb 26 

5 Jan 04 400,000000 442,531 .25 38606 38606 .1,325.34 441,205.92 0.00 437,078 .13 0 .00 -4,127 .79 
442,531 .25 386 .06 38606 -1,325 .34 441,205 .92 437,078.13 -4,127.79 

20 Aug 02 Acq Prem Amort 400,000 .000 442,531 .25 386 .06 386.06 1,325.34 441,205 .92 0 .00 437,078.13 0 .00 4,127.79 
gg3 442,53125 38606 38606 1,325.34 441,205 .92 437!305731~ 11 g3 - 4,127 .79 

9 Jan 04 50u,uuU uUu 553,164 .06 496.07 496.07 -1,670 .TT 551,495 .90 __000 000 12,041 .26 
553,16406 496.07 496.07 -1,670 .16 551,49390 563,535.16 12,041 .26 

20 Aug 02 Acq Prem Amort 500,000000 553,16406 496.07 496.07 1,670.16 551,49390 000 563,535.16 0 .00 12,041 .26 
553,164 .06 49607 49607 1,670.16 551,49390 563,535.16 12,041 .26 

14 Jan 04 660,000 .000 729 385 9T__ 66881 668.81 .2,197.53 727,188.02 0.00 746,006 .25 0.00 18,9`18.23 
729:385 54 66881 668.81 .2,197.53 727,188.02 746 .006 .25 18,81823 

20 Aug 02 Acq Prem Amort 535,000000 591,885.54 54885 548 .85 1,805 .13 590,080.42 000 604,717 .19 0.00 14,636.77 
591,885 54 54885 S48 .85 1,805 .13 590,080.42 604,717 .19 14,636 .77 

22 Aug 02 Acq Prem Amort 125,000.000 137,50000 119.96 119 .96 - 392 .40 137.107.60 0.00 141,289 .06 0.00 4,181 .46 
137,500.00 11996 11996 39240 137,10760 141,28906 4,181 .46 

6 Feb 04 53b,uuuluuu nTFU.79- - 368 .64 368 .64 -750.05 585,218.70 0.00 605,218 .75 _000 20,000 
585,968 .75 368 .64 368 .64 -750.05 585,218 .70 605,218.75 20,000 .05 

22 Aug 02 Acq Prem Amort 175,000 .000 192,500 .00 193 .37 193 .37 574 .78 191,925 .22 000 197,968.75 0 .00 6,043.53 
192,50000 193 .37 19337 574 .78 191,925 .22 197,968.75 6 .043.53 

3 Nov 03 Acq Prem Amort 360,000000 393,468 .75 17527 17527 17527 393,293 .48 000 407,25000 0 .00 13,956 .52 
393,468 .75 17527 17527 17527 393,29348 407,25000 13,95652 

4 Mar 04 250,000 .000 273,24219 28.08 161 .33 -161 .33 273,080 .86 0.00 284,414.06 0 .00 11,33320 
273,242 .19 28.08 161 .33 -161 .33 273,080 .86 284,414.06 11,333.20 

3 Nov 03 Acq Prem Amort 250,000.000 273,242.19 2808 16133 16133 273,08086 0 .00 284,414 .06 0 .00 11,333.20 
273,24219 2808 161 .33 16133 273,08086 284,41406 11,333 .20 

24 Mar 04 27~ =, . 00 2,707,491 .01 52483 2,118 .76 -3,113.§T___=,704,377._09 0 .00 2,894,98263 0 .00 190,604 .94 
2,707,491 .01 52483 2,118 .76 -3,113.92 2,704,377.09 2,894,982 .03 190,604.94 

23 Oct 02 Acq Prem Amort 620,000000 677,737.50 143.60 - 81362 1,808 .78 675,928.72 0 .00 731,115 .63 000 55,186.91 
677,737.50 143.60 - 81362 1,808 .78 675,92872 731,115 .63 55,18691 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 1D Original Cost Penod Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Descriplion Base Base Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local [3ca-1 Local Local Local Gain/Loss Local Mari(et 

Assets Sold 
Fixed Income 
20 Aug 03 Acq Prom Amon 840,000000 902,967.19 157 .08 86106 861 .06 902,106.13 000 990,543.75 0 .00 88,437 .62 

902,967.19 157 .08 861 .06 861 .06 902,106.13 990,543.75 88,437.62 
30 Oct 03 Acq Prom Amon 300,000000 325,968 .75 6585 218 .46 218 .46 325,750.29 0.00 353,765.62 0 .00 28,015 .33 

325,96875 65.85 21846 218 .46 325,750.29 353,765.62 28,015 .33 
3 Nov 03 Acq Prom Amon 100,000.000 109,29687 23.71 77 .01 77.01 109,21986 000 117,921 .87 0.00 8,70201 

109,29687 23.71 7701 77.01 109 .219 .86 117,921 .87 8,702 .01 
1 Dec 03 Acq Prom Amon 40,000.000 43,601 .56 918 23.20 2320 43,57836 0 .00 47,168.75 0.00 3,59039 

43,601 .56 918 23.20 2320 43,57836 47,168.75 3,590 .39 
5 Mar 04 Acq Prom Amon 555,000.000 647,919 .14 125 .41 125 .41 125.41 647,79373 0 .00 654,466.41 0.00 6,672 .68 

647,91914 125.41 12541 12541 647,79373 654,466.41 6,672 .68 
7 May 04 1,4oO,OOO 000 1,552,842 70 257.48 25748 197 .48 1,552,585 .22 000 1,473,609 38 0.00 -78,975.84 

1,552,842 70 257.48 257.48 -257 .48 1,552,585 .22 1,473,609 .38 .78,975 .84 

2 Apr 04 Acq Prom Amon 205,000000 236,150 .39 7444 74.44 - 7444 236,075 .95 0 .00 215,778.52 0.00 20,297 .43 
236,15039 74.44 7444 74.44 236,075 .95 215,778.52 20,297.43 

12 Apr 04 Acq Prom Amon 265,000 .000 294,67793 47.11 47.11 47.11 294,630 .82 0 .00 278,933.20 0.00 15,697 .62 
294,677 .93 47.11 47.11 47.11 294,630 .82 278,933.20 15,697.62 

13 Apr 04 Acq Prom Amon 870,000 .000 956,721 .60 128.63 128.63 128.63 956,592 .97 0 .00 915,742 .97 0.00 40,850 .00 
956,721 60 12863 12863 12863 956,592 .97 915,742 .97 40.850.00 

14 Apr 04 Acq Prom Amon 60,000000 65,292.78 - 730 - 7.30 - 7 .30 65,285.48 0.00 63 .164 .69 0.00 2,130.79 
65,29278 - 7 .30 - 730 - 730 65,285.48 63,16469 2,13079 

25 May 04 1,000,000 000 1,088,213 00 219.92 21692 -21692 1,087,996 .08 0.00 1,061,601 .56 0 .00 -26,394 .52 
1,088,213.00 216.92 216.92 -216.92 1,087,996 .08 1,061,601 .56 -26,394.52 

14 Apr 04 Acq Prom Amon 1,000,000 .000 1,088,213 00 216.92 216.92 21692 1,087,996.08 0.00 1,061,601 .56 0 .00 26,394.52 
1,088,213 00 216.92 21692 218.92 1,087,996 08 1,061,601 .56 26,39452 

1 Jul 04 125,000 .000 136,029W ------ = 51 .59 -51 .59 135,975.03 0.00 134,912 .11 0 .00 -1 .06 
136,02662 51 .59 51 .59 -51 .59 135,97503 134,912 .11 -1 .062 .92 

14 Apr 04 Acq Prom Amon 125,000000 136,02662 51 .59 51 .59 51 .59 135,975.03 0.00 134,912 .11 0 .00 1,062.92 
136,026.62 51 69 5159 5159 135,97503 134,912 .11 1,06292 

9 Jul 04 285,000000 3110,140.711 12968 129.68 -129 .68 310,011 .03 000 311,36250 000 1135 
310,14071 129 .68 129 .68 -12968 310,011 .03 311 .362 .50 1,351 .47 

14 Apr 04 Acq Prom Amon 285,000000 310,140.71 12968 129 .68 12968 310,011 .03 0.00 311,362 .50 0 .00 1,351 .47 
310,14071 12968 12968 12968 310,01103 311,362 .50 1,351 .47 

12 Jul 04 800,000.000 867,17467 2 0 -TOT 28130 -281 .30 866,893.37 0.00 874,937 .50 0 .00- 8,044.13 
867,17467 281 .30 28130 -281 .30 866,893.37 874,937 .50 8,044.13 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortizallon/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 
14 Apr 04 Acq Prem Amort 125,000000 136,02662 58.86 58 .86 58 .86 135,967.76 000 136,708.98 000 741 .22 

136,02662 58 .86 5886 58.86 135,967.76 136,70898 741 .22 
3 May 04 Acq Prem Amort 655,000000 709,498.05 21592 215.92 21592 709,282.13 0.00 716,355.08 0.00 7,072.95 

709,49805 215.92 21592 215.92 709,282.13 716,355.08 7,072.95 
3 May 04 Acq Prern Amort 20,000.000 21,65000 - 652 - 6.52 - 6.52 21,643 .48 0.00 21,873.44 0.00 229.96 

21,65000 - 652 - 652 - 652 21,64348 2;:gIZ73.44 229.96 
=u 04 405,000.000 437,71035 182.35 24521 -245.21 437,465.14 0.00 

:a M 
bt 0.00 6,21 

437,710.35 18235 24521 -245.21 437,465.14 443.680.67 6,215.53 

20 Aug 03 Acq Prem Amort 75,000000 80,622 .07 5868 121 .64 121 .54 80,500 .53 0.00 82,163.09 0.00 1,662.56 
80,62207 5868 121 .64 121 .54 80,500 .53 82,163.09 1,662.56 

3 May 04 Acq Prem Amorl 175,000000 189,300.78 6520 65.20 - 6520 189,235.58 0.00 191,71386 0.00 2,478.28 
189,300.78 6520 65.20 65 .20 189,235.58 191,71386 2,478.28 

3 May 04 Acq Prem Amort 155,000000 167,787.50 58 .47 58.47 58 .47 167,729.03 0.00 169,803.72 0.00 2,074.69 
167,78760 5847 5847 5847 167,72903 169,80372 2,074.69 

30 Aug 04 500,000000 557,656.25 7659 76.59 -76.59 557,57966 0.00 561,406.25 000 3,826.59 
557.656 .25 7659 76.59 -76.59 557,579.66 561,406.25 3,826.59 

10 Aug 04Acq Prem Amort 500,000.000 557,65625 7659 76.59 76.59 557,579.66 0.00 561,406.25 0.00 3,826.59 
557,65625 7659 7659 7659 557,579.66 561,40625 3,826.59 

1 Sep 04 1,020,000 000 1, T77~= 141 .69 172.92 -172 .92 1 .137,445.83 0.00 1,158,018.75 0.00 20,572M 
1,137,618.75 14169 172.92 -172 .92 1,137,445.83 1,158,018.75 20,572 .92 

10 Aug 04 Acq Prem Amort 1,020,000 000 1.137,618.75 141.69 172.92 172.92 1,137,445.83 0.00 1,158.018 .75 0.00 20,572 .92 
1,137,618 75 141 69 17292 17292 1,137,445 83 1,158,018.75 20,572 .92 

2 Sep 04 490,000,000 646,503.13 72 .07 87 .07 .87.07 546,416.05 0.00 553,527.73 0.00 7,111.68 
546,50313 72 .07 87 .07 -87.07 546,41605 553,527.73 7,111 .68 

10 Aug 04 Acq Prem Amort 490,000000 546,503.13 7207 87 .07 87 .07 646,416.05 000 553,527.73 0.00 7,111.68 
546,503.13 7207 87 .07 87 .07 546,41605 553,527.73 7,111 .68 

8 Sep 04 430,000 00_____Tr§,_9M7 8437 97 .54 -vt.b4 479,486.84 0.00 479,819.53 0.00 332.69 
479,584.37 84 .37 97 .54 -97.54 479,486.84 479,819.53 332.69 

10 Aug 04 Acq Prem Amort 430,000000 479,58437 84 .37 97.54 97 .54 479,486.84 0.00 479,819.53 000 332.69 
479,58437 8437 9754 97 .54 479,486.84 479,81953 33269 

10 Sep 04 1,060,006 006 -779 =, . 5 225.20 257.66 -257 .66 1,181,973.59 0.00 1,195,274.22 0.00 13,300 
1,182,231 .25 22520 257.66 -257 .66 1,181,973.59 1,195,274.22 13,300 .63 

10 Aug 04 Acq Prem Amort 1,060,000 000 1,182,231 .25 225.20 257.66 257.66 1,181,973.59 0.00 1,195,274.22 0.00 13,300.63 
1,182,231 .25 22520 257.66 257.66 1,181,973.59 1,195,274.22 13 .300 .63 



Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Bam Base Translation Base Translation Total 
Acq Uiale Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 

Fixed Income 

23 Sep 04 110,000000 122,684 
' 
38 3506 3843 -38.43 122,64595 0.00 127,123.05 000 4,477.10 

122,68438 3506 3843 -3843 122,64595 127,123.05 4,477.10 

10 Aug 04 Acq Prem Amort 110,000000 122,68438 3506 38 43 38.43 122,645.95 0.00 127,12305 0.00 4,477.10 
122,68438 3506 3843 3843 122,64595 127,12305 4,477.10 

4 Oct 04 525,000000 59=, .06 21449 230.62 -230 .62 585,308.44 0 00 595,32129 0.00 10,012 .85 
585,539.06 21449 230.62 -23062 585,30844 595,321 .29 10,012 .85 

10 Aug 04 Acq Prem Amort 525,000000 585,53906 21449 230.62 230.62 585,308 44 0.00 595,321 .29 0.00 10,012 .85 
585.53906 21449 23062 23062 585,30844 595,321 .29 10,01285 

6 Oct 04 600,000 00 6W, T9750 254.88 --2733, -273.31 668,914.19 0.00 675,82031 0.00 6,906.M 
669,187.50 25488 2733, -273.31 668,914.19 675,82031 6,906.12 

10 Aug 04 Acq Prem Amort 600,000000 669,18750 254.88 273.31 273.31 668,914.19 0.00 675,820.31 0.00 6,906.12 
669,18750 25488 27331 27331 668,91419 675,820.31 6,906.12 

7 Oct 04 luu,uuu.uuu Yff, § 0-9-3 7 8229 88 .13 -8813 211,82125 0.013 214, 135.94 0.00 
211,909.37 82 .29 88 .13 -88.13 211,821.25 214,135.94 2,314.69 

10 Aug 04 Acq Prem Amort 190,000.000 211,909.37 82.29 88.13 8813 211,821 .25 0.00 214,135.94 0.00 2,314.69 
211,90937 8229 8813 88.13 211,82125 214,13594 2,314.69 

1 Nov 04 1,200,000 54304 564.85 -564 .85 1,353,964.83 0.00 1,381,312 50 0.00 27,347 .67 
1,354,529.69 543.04 564.85 -564 .85 1,353,964.83 1,381,312.50 27,347 .67 

10 Aug 04 Acq Prem Amort 710,000000 791,871 .88 452.45 474.26 47426 791,397.61 0.00 817,27656 0.00 25,878 .95 
791,871 .88 452.45 47426 47426 791 .397 .61 817,276.56 25,878 .95 

14 Oct 04 Acq Prem Amort 490,000000 562,657.81 90.59 90.59 - 90.59 562,567.22 0.00 564,03594 0.00 1,468.72 
562,657.81 9059 9059 - 9059 562,56722 564,035.94 1,46872 

17 Dec 04 500,000 000 568,641 41 175.18 175.18 -175.18 568,46623 000 571,679.69 0.00 3.213.46 
568,641 41 175.18 175.18 -175.18 568,46623 571,679.69 3,213.46 

2 Nov 04 Acq Prem Amort 360,000,000 412,087.50 15873 158.73 15873 411,928.77 000 411,609.38 0.00 - 319.39 
412,087.50 158.73 158.73 158.73 411,928.77 411,609.38 - 319.39 

1 Dec 04 Acq Prem Amort 140,000.000 156,553.91 16 .45 16 .45 - 16 .45 156,537.46 000 160,070.31 0.00 3,532.85 
156,55391 16 .45 1645 16 .45 156,537.46 

-6.00 
160,07031 3,532.85 

28 Dec 04 500,000000 559,121 09 99 .13 99.13 -99.13 559,021.96 564,550.78 0.00 5,528.82 
559,121 09 99.13 99.13 -99.13 559,021.96 564,550.78 5,528.82 

1 Dec 04 Acq Prom Amort 500,000000 559,12109 99.13 99.13 99.13 559,021 .96 0.00 564,550.78 0.00 5,528.82 
559,121 .09 9913 9913 99.13 559,021 .96 564,550.78 5,528.82 
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Assets Sold 
Fixed Income 
QUSIP. 91281OFFO US THEAS BDS ED DTD 11/16/1998 5.25 DUE 11-15-2028 REG Issue Date, 15 Nov 98 Rate : 5.25% Yield to Maturity . 0% Maturity Date. 15 Nov 28 

Estimated Maturity Date: 15 Nov 28 

13 Apr 04 870,000000 934,57031 - 5588 5588 -55.88 934,514.43 0.00 869,728.13 0.00 -64,786.30 
934,57031 5588 55.88 -55.88 934,514.43 869,728.13 -64,786.30 

24 Mar 04 Acq Prem Amorl 870,000000 934,57031 5588 5588 5588 934,514.43 000 869,728.13 0.00 64,786.30 
934,57031 5588 5588 5588 934,514.43 869,728.13 - 64,786 .30 

14 Apr 04-- i,b95,000,000 1 .713,378 .91 107.58 107.58 -107 .58 1,713,271.33 0.00 1,576,059.38 0.00 .1377M 
1,713,3789 

1 
107.58 107.58 -107 .58 1,713,271.33 1,576,059.38 -137,211 .95 

24 Mar 04 Acq Prem Amort 1,595,000.000 1,713,378.91 107.58 10758 107.58 1,713,271.33 0.00 1,576,059.38 000 137,211.95 
1,713,378.91 107.58 10758 10758 1,713,271.33 1,576,059.38 - 137,21195 

CUSIP. 912827752 US TREAS NTS 5 DUE 08-15-2011 REG Issue Date, 15 Aug 01 Rate. 387. Yield to Maturity: 0% Maturity Date . 15 Aug 11 Estimated -
Maturity Date, 15 Aug 11 

6 Jan 04 825,000000 884,844.73 45699 45699 -456.99 884,387.74 000 881 .976 .56 0.00 .2 .411 .18 
884,84473 45699 45699 -456.99 884,387.74 881,976.56 .2,411 .18 

11 Dec 03 Acq Prem Amort 825,000000 884,84473 45699 45699 456.99 884,387.74 0.00 881.976.56 000 2,411 .18 
884,84473 45699 45699 45699 884,387.74 881,97656 2,411 .18 

29 Jan 04 325,000 000 YZ 7,187T 6 5 58649 58649 -586 .49 347,228.16 0.00 347,991.21 0.00 
347,814.65 586.49 58649 -58649 347,228.16 347,991.21 76305 

29 Oct 03 Acq Prem Amort 295,000000 315,63848 555.17 555.17 555.17 315,08331 0.00 315,86894 000 785.63 
315,63848 55517 555.17 555.17 315,083.31 315.868.94 785.63 

11 Dec 03 Acq Prem Amort 30,000 .000 32,176 .17 31 .32 31 .32 - 31 .32 32,14485 0.00 32,12227 0.00 - 22.58 
32,17617 31 .32 31 .32 - 3132 32,14485 32,12227 - 2258 

25 Feb 04 11,080,000 000 1,161:126 55 812.27 812.27 -.812 .27 1,160,314 29 0.00 1,176,229.69 0.00 15,915 .40 1 .1 
61 12656 81 2.27 812.27 -81227 1,160,314 29 1,176,229.69 15,915.40 

29 Oct 03 Acq Prem Amort 90,000 .000 96,29648 22008 22008 22008 96,076.40 000 98,019 .14 000 1,942.74 
96,296 .48 220.08 220.08 220.08 96,07640 98 .019 .14 1,942.74 

30 Jan 04 Acq Prem Amort 990,000.000 1,064,830 08 592.19 592.19 592.19 1,064,237.89 000 1,078,210.55 0.00 13,97266 
1,064,830 08 59219 59219 59219 1,064,237 89 1,078,210 55 13,972 .66 

3 Mar 04 520,000000 556,379.69 190.59 1,35003 -1,350.03 555,02966 0.00 563,529.69 0.00 8.500.03 
556,379.69 19059 1,350.03 .1,350.03 555,02966 563,52969 8,500.03 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Par IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 11) Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Bass Base Base Base Translation Base Translatio 

, 
n Total 

Acq Date Transaction Type Shares/PAR Local Local] Local Local Local GaIn/Loss Local m7r5t 



29 Apr 04 Acq Prem Amorl 355.000000 374,192.19 - 211 52 211 .52 211 52 373,980.67 0.00 368,104.49 0.00 5,87618 
374,19219 -21152 21152 211 52 373,980.67 368,104.49 5,876.18 

9 Jun 04 4ZY=. 00 460,609.77 - 7514 7544 -75.44 460.534.33 0.00 458,993.16 0.00 .1,541 .17 
460,60977 75 .44 7544 -7544 460,534.33 458,993.16 -1,541 .17 

24 May 04Acq Prem Amort 445,000000 460,609.77 7544 7544 75.44 460,53433 000 458,993.16 0.00 1,541 .17 
460,609.77 75 .44 75.44 75 .44 460,534.33 458,99316 1,541 .17 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Tc-q Date --- Transaction Type SharWPAR LZTc-al Local Local Local Local Gain/Loss Local Market' 

Assets Sold 
Fixed Income 
29 Oct 03 Acq Prem Amort 520,000,000 556,37969 190.59 1,350.03 1,35003 555,02966 0.00 563,529.69 0.00 8,500.03 

556,37969 19059 1,35003 1,35003 555,029.66 563,52969 8,50003 
4 Mar 04 34b.UMUOU 367,611 .53 124.89 - 888.32 32 366,723.21 000 374,971.88 0.00 8,248.67 

367,611 53 124.89 - 888.32 -888.32 366,72321 374,97188 8,248.67 

21 Oct 03 Acq Prem Amort 305,000000 324,81309 109.37 78361 78361 324,029.48 0.00 331,49688 0.00 7,467.40 
324,813.09 109.37 783.61 783.61 324,029.48 331,496.88 7,467.40 

29 Oct 03 Acq Prem Amort 40,000000 42,798 .44 1552 104.71 104.71 42,69373 000 43,475 .00 0.00 781 .27 
42,79844 1552 104.71 104.71 42,693 .73 43,47500 781 .27 

7 May 04 450,000.000 499,085.16 841 .35 841.35 Z99,243.81 0.00 463,552.73 0.00 -34,691 .08 
499,085.16 841.35 841.35 -841 .35 498,243.81 463,552.73 .34,691.08 

10 Mar 04 Acq Prem Amort 270,000.000 299,278.13 555.22 55522 55522 298,722.91 0.00 278,131 .64 0.00 20,591 .27 
299,27813 55522 555.22 55522 298,722.91 278,13164 20,59127 

24 Mar 04 Acq Prem Amort 180,000.000 199,80703 286.13 286.13 286.13 199,520.90 0.00 185,421 .09 0.00 14,099 .81 
199,80703 28613 286.13 28613 199,52090 185,421 09 14,09981 

25 May 04 2,000,000 000 2,161,272.66 2,587.75 TW.7r---2,587.75 21158,684.91 0.00 2.072,968 .75 0.00 -85,716.16 
2,161,272.66 2.587.75 2,58775 -2,587.75 2,158,684.91 2,072,968.75 -85,716.16 

23 Mar 04 Acq Prem Amort 520,000000 576,387.50 1,16489 1,164.89 1,164.89 575,22261 0.00 538,971 .87 0.00 36,250.74 
576,38750 1,164.89 1,164.89 1,16489 575,222.61 538,971 .87 36,25074 

30 Mar 04 Acq Prem Amort 500,000000 549.609 .38 - 907.11 - 90711 - 907.11 548.702 .27 0.00 518,242.19 0.00 30,460 .08 
549,609.38 907.11 907.11 907.11 548,702.27 518.242.19 30,460 .08 

16 Apr 04 Acq Prem Amort 220,000.000 234,10234 17515 175.15 175.15 233,927.19 000 228,02656 0.00 6.900 .63 
234,10234 175.15 175.15 175.15 233,927.19 228,026.56 5,900.63 

27 Apr 04 Acq Prem Amort 100,000.000 105,492.19 48 .48 48.48 4848 105,44371 000 103,648." 0.00 1,795.27 
105,492.19 4848 48.48 4848 105,"3 .71 103,64844 1,795.27 

29 Apr 04 Acq Prem Amort 660,000.000 695,681 25 29212 292.12 292.12 695,389.13 0.00 684,079.69 000 11,309 .44 
695,681 25 292.12 29212 292.12 695,389.13 684,07969 11,309." 

3 Jun 04 355,000.000 374,19219 21111 52 211 .52 -211 52 373,980.67 0.00 368,104.49 0.00 .5,876.18 
374,192.19 21152 211 52 -211 .52 373.98067 368.10449 -5,876.18 



16 Jul 04 370,000.000 383,968.76 100.54 100.54 -100 .54 383,869.'ff- 0.00 391,939.84 0.00 _"7T.T2 
383,96876 100.54 

1 
0054 -1 00 .54 383,86822 391,939.84 8,071 .62 

4 Jun 04 Acq Prem Amort 100,000.000 103,421 .88 43.11 43.11 - 43.11 103,378.77 0.00 105,92969 0.00 2,550.92 
103,421.88 43 .11 43.11 43.11 103,378.77 105,929.69 2,550.92 

28 Jun 04 Acq Prem Amort 270,000,000 280,546.88 57 .43 57.43 57.43 280.489 .45 0.00 286,010.15 0.00 5,520.70 
280,54688 5743 5743 57.43 280,48945 286,010.15 5,520.70 

27 Jul 04 170,000.000 175,817.19 92 .48 92 .48 -92.Tg-- 175,724.71 0.00 177,656.64 0.00 1,931 .93 
175,817.19 92 .48 92 .48 -92.48 175,72471 177,656.64 1,931.93 

4 Jun 04 Acq Prem Amort 170,000000 175,817.19 92 .48 92 .48 92 .48 175,724.71 0.00 177,656.64 0.00 1,931 .93 
___ - 175,817.19 92.48 92 .48 9248 175,724.71 177,65664 1,931 .93 

4 Aug 04 900,000.000 930,72598 59829 59829 -59829 930,127.69 0.00 949,570.31 0.00 19,442 .62 
930,725.98 598.29 598.29 -598 .29 930,127.69 949.570.31 19 .442 .62 

14 May 04Acq Prem Amort 165,000.000 170,57520 138.09 13809 138.09 170,437.11 0.00 174,087.89 0.00 3,650.78 
170,57520 13809 13809 13809 170,437.11 174.087.89 3,650.78 

4 Jun 04 Acq Prem Amon 735,000000 760,15078 46020 46020 46020 759,690.58 0.00 775,482.42 0.00 15,791 .84 
760,15078 460.20 46020 46020 759,690.58 775,482.42 15,791 .84 

26 Aug 04 880,000.000 937,646.88 308.51 308.51 -308.51 937,338.37 0.00 939.606 .25 0.00 2,267.88 
937,64688 30851 308.51 -308 .51 937,338.37 939.606 .25 2,267.88 

10 Aug 04 Acq Prem Amort 880,000000 937,64688 30851 30851 308.51 937,33837 0.00 939,606.25 0.00 2,267.88 
937,64688 30851 30851 30851 937,33837 939,606.25 2,267.88 

7 Sep 04 180,000 000 191,791 .41 9236 111 29 -111 .29 191,680.12 0.00 191,960.15 0.00 280.03 
191,791 41 9236 111 .29 -11129 191,680.12 191,960.15 280.03 

10 Aug 04 Acq Prem Amon 180,000.000 191,791 .41 92 .36 111.29 111 .29 191,680.12 000 191,960.15 0.00 280.03 
191,79141 9236 11129 11129 191,680.12 191,96015 28003 

14 Sep 04 169,70 0-0 6 5 1 1 1,878.32 70 .27 81 .31 -81.31 111,797.01 -7-00 1 12,998.05 0.00 1,201.04 
111,878.32 70 .27 81 .31 -81 .31 111,797.01 112,998.05 1,201 .04 

10 Aug 04 Acq Prem Amon 105,000000 111,878.32 70 .27 81 .31 81 .31 111,797.01 0.00 112,998.05 0.00 1,201.04 
111,87832 7027 81 31 81 .31 111,79701 112,99805 1,201.04 

15 Sep 04 1,5U0,000 000 1,592,045.31 969.07 1,181 .43 .1,181 .43 1,590,863 88 0.00 1,611,035.16 0.00 20,171 .28 
1,592,045.31 969.07 1,181 43 -1,181 .43 1,590,863.88 1,611,035.16 20,171 .28 

567.93 771,036.37 0.00 784,037.11 0.00 13,000 .74 
567.93 771,036.37 784,037.11 13,000.74 
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Fixed Income Amortization - Taxable 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-PerlRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID OrIginal Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Bass Translation Total 
A 5- cq ate Transaction Type Share ;/PAR Local Local Local Local Local Galn/Loss Loca Market 

Assets Sold 
Fixed Income 

5 Aug 04 Acq Prem Amon 730,000000 771,604.30 436.54 567.93 
771,604.30 43654 567.93 
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+ Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 

Trade Date Security Description. Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local GairVLoss Local Market 

Assets Sold 
Fixed Income 
10 Aug 04 Acq Prom Amort 770,000.000 820,44101 53253 613.50 61350 819,827.51 0.00 826,998.05 0.00 7,170.54 

820,44101 53253 61350 61350 819,827.51 826,998705 7, 1 Z~0. 54 
17 Nov 04 545,000.000 567.06738 690.95 947.20 -9m 1 566,120.18 0.00 583,426 

- 

; 
uu 1 7 . 3 0.78 

567,06738 690.95 947.20 -94721 566,120.18 583,426.76 17,30658 

17 Jun 04 Acq Prom Amort 385,000000 397,94863 400.82 62828 62828 397,320.36 000 412,145.51 000 14,825 .15 
397,94863 40082 628.28 62828 397,320.36 412.145 .51 14,825 .15 

5 Aug 04 Acq Prom Amort 160,000.000 169,118.75 290.13 318.92 31893 168,799.82 0.00 171,281 .25 0.00 2,481.43 
169,11875 290.13 31892 31893 168,799.82 171,281 25 2,48143 

17 Nov 04 2,135,000.000 2.279,873 .64 2,173.59 2,220.39 .2,220 .38 2,277,653.26 0.00 2,278,695.51 0.00 1,0 
2,279,873 64 2,173.59 2,22039 .2,220 .38 2,277.653.26 2,278,695.51 1,042.25 

5 Aug 04 Acq Prom Amort 260,000000 274,817.97 - 471.47 - 518.27 518.26 274,299.71 0.00 277.499 .22 0.00 3,199.51 
274,817.97 - 471.47 - 518.27 51826 274,299.71 277,499.22 3,199.51 

7 Oct 04 Acq Prom Amort 1,465,000.000 1,562,800 20 1,377.11 1,377.11 1.377.11 1,561,423.09 0.00 1,563,601 .37 000 2,178.28 
1,562,800 20 1,377.11 1,377.11 1,377.11 1,561,423 09 1,563,601 .37 2,178.28 

19 Oct 04 Acq Prom Amort 410,000000 442,255.47 - 325.01 - 325.01 - 32501 441,930.46 0.00 437,594.92 0.00 4,335.54 
442,25547 325.01 32501 32501 441,93046 437,59492 4,335.54 

13 Dec 04 1,125,000,000 1,203,881.84 683.22 68322 -68322 1,203,198.62 000 1,204,101 .56 0:50 902.94 

1,203,881 84 68322 683.22 -683 .22 1,203,198.62 1,204,101.56 902.94 

18 Nov 04 Acq Prom Amort 1,125,000 000 1,203,881.84 683.22 683.22 683.22 1,203,198.62 0.00 1,204,101.56 0.00 902.94 
1,203,881.84 68322 68322 68322 1,203,198 62 1,204,101 .56 90294 

22 Dec 04 id,boo.000 000 2,607,881.25 2,683.44 4,05599 -4,055 .99 2.6=25 000 2,665,234 38 0.00 61,409 .13 
2,607,881.25 2,683.44 4,055.99 -4,055 .99 2,603,825.25 2,665,234.38 61,409 .13 

12 May 04Acq Prom Amort 320,000000 330,75000 451.38 75990 759.90 329,990.10 0.00 341,15000 000 11 .159 .90 
330,750.00 451.38 75990 75990 329.990.10 341,150.00 11,159 .90 

14 May 04Acq Prom Amort 925,000000 956,254.88 1,313.34 2,191.27 2,191.27 954,06361 0.00 986,136.72 0.00 32 .073 .11 

956,254.88 1,31334 2,191.27 2,191.27 954.063.61 986,136.72 32,073 .11- 
17 Jun 04 Acq Prom Amort 315,000000 325,594.34 - 45004 - 636.14 - 636.14 324,958.19 0.00 335,819.53 0.00 10 .861 .34 

325,59434 45004 636.14 636.14 324,958.19 335,819.53 10,861 .34 

18 Nov 04 Acq Prom Amort 180,000,000 192,621 09 148.67 14867 14867 192,472.42 000 191,89688 0.00 - 575.64 
192,621.09 148.67 148.67 14867 192,472.42 191,89688 - 575.54 

30 Nov 04 Acq Prom Amort 760,000.000 802,660.94 320.01 32001 320.01 802,340.93 0.00 810,231 .25 0.00 7,890.32 
802,66094 320.01 32001 32001 802,340.93 810,23125 7,890.32 

GUSIP 912828AZ3 US TREAS NTS DTD 05/15/2003 2 625 DUE 05-15-2008 REG issue Date . 115 May 03 Rate : 2.625% Yield to Maturity : 0% Maturity Date . 15 May 08 
Estimated Maturity Date: 15 May 08 



12 Dec 03 Acq Prem Amort 215,000.000 215,949.02 65 .13 12307 123.07 215,82595 0.00 214,68086 000 1,145.09 
215,949.02 65 .13 12307 12307 215,825.95 214,68086 1,145.09 

15 Dec 03 Acq Prem Amort 220,000.000 220,936.72 64 .47 11900 119.00 220,817.72 0.00 219,673.44 0.00 1,144.28 
220,936.72 64 .47 11900 119.00 220,817.72 219,673.44 1,144.28 

28 Jan 04 Acq Prem Amort 205,000000 207,23418 160.76 201.60 201.60 207,032.58 000 204,695.70 0.00 2,336.88 
207,234.18 160.76 201.60 20160 207,032.58 204,695.70 2,336.88 
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Fixed Income Amortization - Taxable 
Calculation M6thod.- OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

--Amortization/Accretion Realized 
Asset 113 Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 

Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local [oc-al Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 

7 Jan 04 485,000000 467,267 .19 1,227.36 1,227.36 1,227 .36 468,49455 0 .00 477,838.67 0 .00 9,344.12 

467,267 .19 1,227.36 1,22736 1,227 .36 468,49455 477,838.67 9,344 .12 

2 Sep 03 Market Discount 485,000000 467,26719 1 .227.36 1,227.36 1,227 .36 468,49455 0 .00 477,83867 000 9,344.12 

467,267 .19 1,227 .36 1,227.36 1,22736 468,494 .55 477,83867 9,344 .12 

CUSIP. 912828BF6 US TREAS NTS DT[) 08/15/2003 2.375 DUE 08-15-2006 REG issue Uate . 15 Aug 03 Rate . 2 375% Yield to Maturity. 0% Maturity Date : 15 Aug 06 
Estimated Maturity Date, 15 Aug 06 

6 Jan 04 505,000000 507,229.11 - 5235 52.35 -52.35 507,176.76 0.00 507,702.54 0.00 525.78 
507,229.11 5235 5235 -52.35 507,176.76 507,70264 526.78 

12 Dec 03 Acq Prem Amort 505,000000 507,229.11 5235 5235 5235 507,176.76 0.00 507,702.54 000 525.78 
507,22911 5235 5235 5235 507,176.76 507,702.64 52578 

4 Feb 04 1,290,000.000 1,305,72187 7= 332.22 -332 .22 1,305,389.65 0.00 1,299,775.78- 0.00 -5,613 .87 
1,305,721 .87 332.22 33222 -332 .22 1,305,389.65 1,299,775.78 -5,61387 

14 Jan 04 Acq Prem Amorl 1,290,000.000 1,305,721 .87 332.22 33222 332.22 1,305,389.65 000 1,299,775.78 000 5,613.87 
1,305,721 87 33222 33222 33222 1,305,389.65 1,299,775.78 5,613.87 

3 Mar 04 425,000000 430,179.69 91 .90 25865 -=- .65 429,921 .04 0.00 428,884.77 0.00 .1 .0 
430,179.69 91 .90 258.65 -258 .65 429,921 .04 428,884.77 -1,036 .27 

14 Jan 04 Acq Prem Amort 425,000000 430,17969 91 90 258.65 25865 429,921 .04 0.00 428,884.77 0.00 1,036.27 
430,17969 91 .90 25865 258.65 429,921 .04 428,884.77 1,03627 

21 Apr 04 i,b75,000.000 1,694,123.04 1,242.60 _717M .1,242.60 1,692,880.44 0.00 1,672,971.68 0.00 .19,90 
1,694,123.04 1,242.60 1,242.60 -1,242.60 1,692,880.44 1,672,971.68 -19,908.76 

18 Feb 04 Acq Prem Amon 1,500,000.000 1,516,347.65 1,113.48 1,113.48 1,113.48 1,515,234.17 000 1,498,183.59 0.00 17,050 .58 
1,516,347 65 1,113.48 1,113.48 1,113.48 1,515,234.17 1,498,183.59 - 17,050.58 

10 Mar 04 Acq Prem Amort 175,000.000 177,775.39 - 129.12 - 129.12 - 129.12 177,64627 0.00 174,788.09 0.00 2,858.18 
177,77539 - 129.12 - 129.12 - 12912 177,64627 174,78809 - 2,858.18 

23 Apr 04 1,175,000.000 1,790,103.91 1,070.69 1.253 30 -1,253.30 1,79M.61 0.00 1,772,365.23 0.00 -16,485.38 
1,790,103.91 1,070.69 1,25330 .1,253.30 1,788,850.61 1,772,365.23 -16,485.38 
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Fixed Income Amortization - Taxable 
Page 170 of 45": 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem, Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amo rtization/Accret ion Realized 
Asset 1D Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date SecuritV Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Co-cal Local Local Local Gain/Loss Local Market 

Assets Sold 

Fixed Income 

11 Feb 04 Acq Prem Amort 750,000000 757,14844 521 .53 550.83 55083 756,59761 000 748,88672 0.00 7.71089 
757,148.44 521 .53 550.83 55083 756,597.61 748,88672 7,710.89 

18 Feb 04 Acq Prem Amort 160,000000 161,743.75 122.64 122.54 12254 161,621 .21 0.00 159,76250 0.00 1,858.71 
161,743.75 122.54 122.54 122.54 161,621 .21 159,762.50 1,858.71 

23 Feb 04 Acq Prern Amort 225,000.000 227,091 80 136.26 13626 13626 226,955.64 0.00 224,66601 0.00 2.289 .53 
227,091 80 13626 13626 13626 226,955.54 224,66601 2,28953 

27 Apr 04 --7,020,000 000 1,023,677 15 26768 485.42 -48542 1,023,191.73 0.00 1,017,728.91 0.00 -5,462 .82 
1,023.677 15 267.68 485.42 -485.42 1,023,191.73 1,017,728.91 -5,462.82 

13 Nov 03 Acq Prem Amort 135,000.000 135,21621 1537 32 .75 - 32 .75 135,183.46 0.00 134,699.42 0.00 - 484.04 
135,21621 1537 3275 32.75 135,183.46 134,69942 - 484.04 

15 Dec 03 Acq Prem Amort 715,000.000 717.737.11 19955 35778 357.78 717,379.33 0.00 713,40801 0.00 . 3,971.32 
717,737.11 199.55 35778 357.78 717,379.33 713,40801 3,971 .32 

15 Dec 03 Acq Prern Amorl 170,000000 170,723.83 52 .76 9489 9489 170,628.94 000 169,621.48 000 . 1,007.46 
170,72383 5276 9489 9489 170,62894 169,62148 1,00746 

9 Aug 04 435,000000 432,791 .02 927 927 927 432.800 .29 0.00 434,507.22 0.00 -UMM. 
432,791 .02 927 927 927 432,800.29 434,507.22 1,706.93 

6 Aug 04 Market Discount 435,000.000 432,791 .02 927 927 927 432,800.29 0.00 434,50722 0.00 1.706.93 
432,791 .02 927 927 927 432,80029 434,50722 1,706.93 

30 Aug 04 1 . t60,OOO 000 1,750,279 49 34641 14641 346.41 1,750,625 90 0.00 1,757,800.00 __ 0.00 7.174.10 
1,750,279 49 346.41 34641 346.41 1,750,625 90 1,757,800.00 7,174.10 

2 Aug 04 Market Discount 1,055,000,000 1,048,859 57 23069 23069 230.69 1,049,090 26 0.00 1,053.681 .25 0.00 4,590.99 
1,048,859 57 230.69 230.69 230.69 1,049,090 26 1,053,681.25 4,59099 

6 Aug 04 Market Discount 705,000.000 701,419.92 115.72 11572 115.72 701,53564 000 704,11875 000 2,583.11 
701,419.92 11572 11572 115.72 701 .535.64 704,118.75 2,583.11 

GUSIP. 912828CG3 UNITED STATES TREAS NTS DTD 05/1712004 3.125% E)UE Issue Date* 15 May 04 Rate, 3 125% Yield to Maturity. 0% Maturity Date: 15 May 07 
05-15-2007 REG Estimated Maturity Date. 15 May 07 

18 Jun 04 170,000.000 170,10625 283 - 283 -2 .83 170,103.42 0.00 169,42227 0.00 -681 .15 
170,106.25 2.83 2.83 -2 .83 170,103.42 169.422.27 -681 .15 

18 May 04Acq Prern Amort 170,000.000 170,10625 2.83 283 283 170,103.42 0.00 169.422 .27 0.00 - 681.15 
170,106.25 2.83 283 283 170.10342 169,422.27 - 681 .15 

CUSIP. 912828CQI US TREAS NTS 2 75 NTS 31/07/2006 USD110002.75 DUE 07-311-2006 Issue Date: 31 Jul 04 Rate : 2.75% Yield to Maturity: 0% Maturity Date : 31 Jul 06 
REG Estimated Maturity Date . 31 Jul 06 
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Fixed Income Amortization - Taxable 
Page 171 of 45": 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base -Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR L 7c ̀W[ Locall Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 
16 Sep 04 465,000,000 467,72862 6406 6406 -64.06 467,664.56 000 467,97891 0.00 314.35 

467,728.62 6406 6406 -64.06 467,664.56 467,978.91 314.35 

30 Aug 04 Acq Prem Amort 465,000000 467,728.62 64.06 6406 64.06 467,66456 0.00 467,978.91 0.00 314.35 
- 467,728.62 6406 6406 6406 467,664.56 467,97891 314.35 

16 Sep 04 2,635,OOU.70-0- 2,650,462.18 Y677Y_ 363.00 -363 .00 2,650,099.18 0.00 2,649,410.16 0.00 -689 .02 
2,650,462.18 36300 36300 -363 .00 2,650,099.18 2,649,410.16 -689 .02 

30 Aug 04 Acq Prem Amort 2,635,000.000 2,650,462.18 36300 36300 363.00 2,650,099.18 0.00 2,649,410 16 000 - 689.02 
2,650,462.18 36300 36300 36300 2,650,099.18 2,649,410.16 68902 

23 9ep 04 1,405,000.000 1,413,244.54 273.25 -273.25 1,412,971.29 0.00 1,413,726.37 000 75508 
1,413,244.54 27325 27325 -27325 1,412,971.29 1,413,726.37 75508 

30 Aug 04 Acq Prem Amort 1,405,000 000 1,413,244.54 273.25 27325 27325 1,412,971 .29 0.00 1,413,726.37 000 755.08 
1,413,244 54 27325 27325 273.25 1,412,971 29 1,413,726 37 755.08 

24 Sep 04 495.000000 497,904.66 10028 10028 78- 497,804.38 0.00 496,701.56 0.00 --1 .102 .82 
497,90466 10028 100.28 -100 .28 497,804.38 496,701.56 .1,102 .82 

30 Aug 04 Acq Prem Amort 495,000.000 497,904.66 10028 100.28 100.28 497,804.38 0.00 496,70156 0.00 1,102.82 
497,90466 10028 10028 10028 497,80438 496,70156 1,10282 

28 Sep 04 2,610,000 000 2,621,613 08 408.42 408.42 -408 .42 2,621,204 66 0.00 2,622,132.42 000 927.76 
2,621,613 08 408.42 408.42 -408 .42 2,621,204 66 2,622,132 42 927.76 

30 Aug 04 Acq Prem Amorl 1,200,000.000 1,207,041 60 28200 28200 282.00 1,206,759.60 0.00 1 .205,578 12 0.00 1,18148 
1,207,041 60 282.00 282.00 282.00 1,206,759.60 1,205,578.12 1,181 .48 

8 Sep 04 Acq Prem Amort 1,410,000 000 1,414,571 .48 12642 12642 126.42 1,414,445.06 0.00 1,416,554.30 0.00 2,109.24 
1,414,571 .48 12642 12642 12642 1,414,445.06 1,416,554 30 2,10924 

4 Oct 04 1,860,000,000 1.866,030 .47 216.79 _fM=_ -216 .79 1,865,813.68 000 1,865,812.50 0.00 -1 .18 
1,866,030.47 21679 - 21679 -216 .79 1,865,813.68 1,865,812.50 -1 .18 

8 Sep 04 Acq Prem Amort 1,860,000 000 1,866,030 47 216.79 216.79 21679 1,865,813 68 0.00 1,865,812.50 0.00 - 1.1E 
1,866,030 47 21679 21679 216.79 1,865,813 68 1,865,812 50 - 1 18 

27 Oct 04 285,000000 285,48984 13.52 '1352 -13.52 285,476.32 000 286,04648 0.00 570.16 
285,48984 1352 1352 -13.52 285,47632 286,046.48 570.16 

7 Oct 04 Acq Prem Amort 285,000000 285,48984 1352 13.52 13.52 285,47632 0.00 286,04648 0.00 570.16 
285,48984 1352 1352 1352 285,47632 286,04648 57016 

1 Dec 04 3,130,000 000 3,133,657.04 252.73 252.73 -252.73 3,133,404.31 000 3,121,319.14 000 .12,085.17 
3,133,657.04 252.73 25273 -25273 3,133,404.31 3,121,319.14 -12,085.17 
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+ Fixed Income Amortization - Taxable 
Calculation Method: 01D-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asse" D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 
7 Oct 04 Acq Prom Amort 1,870,000 000 1,873,214.07 243.96 24396 24396 1,872,970.11 0.00 1,864,813.67 000 8,156.44 

1,873,214.07 24396 243.96 24396 1,872,970.11 1,864,813.67 8,156.44 
8 Nov 04 Acq Prom Amort 1,260,000,000 1,260,442.97 - 8.77 - 8.77 - 8.77 1,260,434.20 0.00 1,256,505.47 0.00 3,928.73 

1,260,442.97 877 877 877 1 .260,434.20 1,256,505 47 3,928.73 
2 Dec 04 340,000.000 340,119.53 2.47 2.47 -2.47 340,117.06 0.00 338,924.22 -6.00 -1,192 .84 

340,119.53 247 2.47 -2.47 340,117.06 338.924.22 -1,192.84 

8 Nov 04 Acq Prom Amort 340,000.000 340,11953 2.47 2.47 247 340,117.06 0.00 338,924.22 0.00 1,192.84 
340,119.53 2.47 247 2.47 340,117.06 338,924.22 1,192.84 

. 23,281 .02 0.00 
Total United States - USD - 23,281 .02 

Total Government Bonds - Base - 23,281 .02 0.00 

Corporate Bonds 
United States - USD 
CUSIP. 12189TAN4 bUHL NUH I HF179= FE CORP N IF UTD 03/10/1999 6 75 DUE Issue Date* 10 mar b9 Kate . b ./b% Yield to Maturity: 0% Maturity Date: 15 Mar 29 

03-15-2029 BEO Estimated Maturity Date : 15 Mar 29 

12 Apr 04 155,000 .000 162,57795 - 9 .77 70.65 -70 .65 162,507 .30 0 .00 168,418 .35 0 .00 5,911 .05 
162,577.95 9 .77 7065 -70 .65 162,507 .30 168,41835 5,911 .05 

12 Sep 03 Acq Prom Amort 155,000 .000 162,57795 9 .77 70.65 70.65 162 .507 .30 000 168,418 .35 000 5,911 .05 
162,57795 9 .77 70.65 70.65 162,507 .30 168,418 .35 5,911 .05 

CUSIP 233835AT4 DAIMLER CHRYSLER N AMER HLDG CORP SIR UBLBD DTD 01/16/2002 Issue Date : 16 Jan 02 Rate . 7 .3% Yield to Maturity . 0% Maturity Date : 15 Jan 12 Estimated 
7 3 1-15-12BE Maturity Date: 15 Jan 12 

30 Mar 04 500,000 .000 550,660 .00 94499 - 3,131 .38 -6,47265 644,187.35 0 .00 572.01500 0.00 27,827.65 
550,66000 94499 3,131 .38 .6,472 .65 .544,187.35 572,015.00 27,82765 

24 Sep 02 Acq Prom Amort 500,000.000 550,66000 944 .99 3,131 .38 6,472.65 544,187.35 0 .00 572,015.00 0.00 27,827 .65 
550,660 .00 944 .99 3,131 .38 6,472 .65 544,187.35 572,015.00 27,827 .65 

CUSIP : 239753DM5 DAYTON HUDSON CORP 5 875 DUE 11-01-2008 BEO Issue Date. 3 Nov 98 Rate- 5 875% Yield to Maturity . 0% Maturity Date : I Nov 08 
Estimated Maturity Date: I Nov 08 
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Calculation Method.- QID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-PerIRS Code 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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+ Fixed Income Amortization - Taxable 

Amortization/Accretion Realized 
Asset 1D Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR L 7c Wal Locall Local Local Local Gain/Loss Local Market 

- 

Assets Sold 
Fixed Income 
24 Mar 04 275,000.000 295,957.75 1,252.24 1,252.24 -4,797.40 291,16035 0.00 307,862.50 0.00 16,702.15 

295,957.75 1,25224 1,252.24 -4,797.40 291,160.35 307,862.50 16,702 .15 

28 Aug 02 Acq Prom Amorl 275,000.000 295,95775 1,25224 1,252.24 4,797.40 291,16035 0.00 307,862.50 0.00 16,702.15 
295,957.75 1,252.24 1,252.24 4,797.40 291,160.35 307,862.50 16,702.15 

CUSIP: 251799AAO L)i:VoN ENERGY COPORATION 7.95 DUE 04-15-2032/04-14-2032 BEO Issue 5-ate . n5 ga-r 02 Rate* 7.95% Yield to Maturity. 0% Call Date : 14 Apr 32 Call Price: 
100.00 Maturity Date . 15 Apr 32 Estimated Maturity Date: 15 Apr 32 

7 Oct 04 300,000.000 370,542.00 463.60 - 489.51 -489 .51 370,05249 0.00 374,739.00 0.00 4,686.51 
370,542.00 46360 - 489.51 -489 .51 370,052.49 374,739.00 4,686.51 

31 Mar 04 Acq Prom Amort 300,000000 370,54200 463.60 489.51 489.51 370,052.49 000 374,739.00 0.00 4,686.51 
370,542.00 46360 489.51 489.51 370,052.49 374,739.00 4,686.51 

GUSIP. 345397SG9 FORD MTR CR GO NT 5.8 DUE 01-12-2009 BEO issue Date* 12 Jan 99 Rate : 5.8% Yield to Maturity: 0% Maturity Date: 12 Jan 09 Estimated 
Maturity Date. 12 Jan 09 

22 Jan 04 300,000,000 284,538.00 3,14844 3,148.44 3,148.44 287,68644 0.00 312,942.00 0.00 25,255.56 
284,538.00 3,14844 3,148.44 3,148.44 287,686.44 312.942 .00 25,255 .56 

24 Jun 02 Market Discount 50.000000 47,423 .00 52474 524.74 524.74 47,947.74 0.00 52,157.00 000 4,209.26 
47,42300 524.74 524.74 524.74 47,947.74 52,157.00 4,209.26 

24 Jun 02 Market Discount 250,000.000 237,115.00 2,62370 2,623.70 2,623.70 239,738.70 0.00 260,785.00 0.00 21,046 .30 
237,11500 2,62370 2,62370 2,623.70 239,73870 260,78500 21,04630 

27 Apr 04 150,000.000 142,269.00 1,852.48 1,852.48 1,85248 144,121.48 0.00 152,946.00 0.00 8,824.52 
142,269.00 1,85248 1,852.48 1,852.48 144,121.48 152.946.00 8,824.52 

24 Jun 02 Market Discount 150,000000 142,269.00 1,852.48 1,85248 1,852.48 144,121.48 0.00 152,94600 000 8,824.52 
142,269.00 1,85248 1,85248 1,85248 144,12148 152,946.00 8,82452 

7 May 04 1,050,000 959,757.00 30,488.12 30,488.12 30 .488 .12 990,245.12 0.00 - 1,049,433.00 0.00 M-IT9778 
959,757.00 30,48812 30,488.12 30,488.12 990,245.12 1.049,433 .00 59,187 .88 

13 Mar 00 Market Discount 450,000ooo 390,681 00 22,96103 22,961 .03 22,961 .03 413,642.03 0.00 449,757.00 000 36,114.97 
390,681 .00 22,961 .03 22,961 .03 22,961 .03 413,642.03 449,757.00 36,11497 

24 Jun 02 Market Discount 600,000.000 569,076.00 7,527.09 7,527.09 7,527.09 576,60309 000 599,676.00 0.00 23,072.91 
569,076.00 7,527.09 7,527.09 7,527.09 576,60309 599,67600 23,072 .91 

GU511' . 345397TZ6 FORD MTR GR GO NT 7 DUE 10-01-2013 I-Ssue Uate : 23 Sep 03 Rate. 7% Yield to Maturity: 0% Maturity Date. 1 Oct 13 Estimated 
Maturity Date : I Oct 13 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 
Amortization/Accretio n Realized 

Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trad; -Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Co-ca-1 Local Local Local Local Gain,/Loss Local Market 

Assets Sold 
Fixed Income 
7 Sep 04 2SO,000.000 257,30250 29.59 29 .59 -29.59 257,272.91 0.00 261,487.50 0.00 4,214.59 

257,302.50 2959 29 .59 -29.59 257,272.91 261,487.50 4,214.59 

10 Aug 04 Acq Prem Amon 250,000000 257,302.50 29 .59 29.59 29 .59 257,272.91 0.00 261,487.50 0.00 4.214 .59 
257,30250 2959 2959 2959 257,272.91 2 !Z45837~10 4,21459 

7 Oct 04 250,000000 25"ZOE50 66.62 .62- -66.62 257,235.88 _770 62 uu 0.00 5,199.12 
257,302.50 66 .62 6662 -66.62 257,235.88 262,435.00 5,199.12 

10 Aug 04 Acq Prem Amon 250,000.000 257,302.50 66 .62 6662 66.62 257,235.88 0.00 262,435.00 0.00 5,199.12 
257,30250 6662 66.62 6662 257,235.88 262.435 .00 5,199.12 

CUSIP. 617446GL7 MORGAN STANLEY GLOBAL NT DTD 04/25/2001 6.1 DUE 04-15-2006 Issue Date: 23 Apr 01 Rate : $.I% Yield to Maturity: 0% Maturity Date : 115 Apr 06 Estimated 
BEO Maturity Date : 15 Apr 06 

6 Jan 04 1,250,000.000 1,348,075 00 - 6,164.95 6,16495 -33,626.28 1,314.448.72 0.00 1,350,837.50 0.00 36,388 .78 
1,348,075.00 6,164.95 6,164.95 -33,626.28 1,314,448.72 1,350,837.50 36,388 .78 

1 Oct 02 Acq Prem Amon 1,250,000 000 1,348,075.00 6,164.95 6,16495 33,626 .28 1,314,448.72 0.00 1.350,837 .50 0.00 36,388 .78 
1,348,075 00 6,164.95 6,164.95 33,626.28 1,314,448.72 1,350,837.50 36,388.78 

CUSIP. 867914AN3 SUNTRUST BKS ING 6 DEB DUE 01-15-2028 PUT Issue Date : 21 Jan 98 Rate. 6% Yield to Maturity: 0% Put Date : 15 Jan 08 Put Price: 
100.00 Maturity Date. 15 Jan 28 Estimated Maturity Date: 15 Jan 28 

20 Oct 04 1,000,000.000 1,102,460 00 5,11898 23,885 .56 -36,04602 1,066,413.98 0.00 1,087,040 00 000 20,626.02 
1,102,460 00 5,11898 23,88S .56 -36,046.02 1,066.413 .98 1,087.040.00 20,626 .02 

13 Nov 02 Acq Prem Amon 1,000,000 000 1,102.460 .00 5,118.98 23,88556 - 36,04602 1,066,413.98 0.00 1,087.040.00 0.00 20,626.02 
1,102,460.00 5,118.98 23,88556 - 36,04602 1,066.413 .98 1,087.040 00 20,626 .02 

CUSIP 92344GAR7 VERIZON GLOBAL FOG CORP VERIZON GLOBAL FOG CORP 6.125 DUE Issue Date: 211 Jun 02 Rate : 6.125% Yield to Maturity : 0% Call Date: 14 Jun 07 Call Price: 
06-15-2007 BEO 100.00 Maturity Date : 15 Jun 07 Estimated Maturity Date : 15 Jun 07 

24 Aug 04 750,000000 822,39750 3,610.87 12,792.72 -17,630.68 804,766.82 0.00 805.702 .50 0.00 935.68 
822,397.50 3,61087 12,792.72 .17,630.68 804,766.82 805,702.50 935.68 

8 Sep 03 Acq Prem Amon 750,000000 822,39750 3,610.87 12,792.72 - 17,630 .68 804,76682 0.00 805.702 .50 0.00 935.68 
822.39750 3,610.87 12,792.72 - 17,630 .68 804,76682 805,702.50 935.68 

CUSIP. 931142BE2 WAL-MART STORES INC NT 6,875 DUE 08-10-2009 BEU Issue Date: 10 Aug 99 Rate : 6.875% Yield to Maturity : 0% Maturity Date : 10 Aug 09 
Estimated Maturity Date : 10 Aug 09 



Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 
Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Dale Security Description. Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market' 

Assets Sold 

Fixed Income 

29 Apr 04 1,300,000.000 1,482,234 00 6,08602 19,571 71 -19,85806 1,462,375.94 000 1,465,880.00 0.00 3,50406 
1,482,234 00 6,08602 19,571 .71 -19,858.06 1 .462,375 .94 1,465,880.00 3,504.06 

6 Aug 03 Acq Prem Amort 1,300.000 000 1,482,234.00 6,08602 19,571 .71 19,85806 1 .462,375 .94 000 1,465,880 00 0.00 3,504.06 
1,482,234.00 6,08602 19,571 .71 19,85806 1,462,375.94 1,465,880 00 3,504.06 

CUSIP: 962166BR4 WEYERHAEUSER GO UEE3 7.375 DUE 03-15-2032 BEO Issue Date 15 Sep 02 Rate: 7.375% Yield to Maturity : 0% Maturity Date . 15 Mar 32 
Estimated Maturity Date : 15 Mar 32 

25 Feb 04 100,000000 108,498.00 45 .39 - 45.39 -9237 108,405.63 000 114,13500 0.00 5,729.37 
108,49800 45 39 45 .39 -92.37 108,40563 114,13500 5.729 .37 

19 Mar 03 Acq Prem Amort 100,000000 T08,498 00 4539 4539 9237 108,405.63 0.00 114,13500 0.00 5,729.37 
108,49800 45 39 45 39 92 .37 108,40563 114,13500 5,72937 

31 Mar 04 300,000.000 325,494.00 167.08 167.0 -308 .03 325,185.98 --7.00 --345,411.00 0.00 20,225.02 
325,49400 167.08 16708 -308 .03 325,185.98 345,41100 20,225 .02 

19 Mar 03 Acq Prem Amon 300,000000 325,49400 16708 167.08 308.03 325,185.98 0.00 345,411 .00 0.00 20 .225 .02 
325,494.00 16708 167.08 30803 325,18598 345,411 .00 20,225 .02 

8 Jun 04 300,000.000 325,494.00 73 .43 22651 -367.45 325,126.54 0.00 321,276.00 0.00 -3,850.54 
325,494.00 73 .43 226.51 -36745 325,126.54 321 .276 .00 -3,850.54 

19 Mar 03 Acq Prem Amort 300,000.000 325,494.00 73 .43 226.51 36745 325.126 .54 000 321,276.00 0.00 3,850.54 
325,49400 7343 226.51 367.45 325,12654 321,276.00 - 3,85054 

11,455 .51 0.00 
Total United States - USD 11,455 .51 

Total Corporate Bonds - Base 11,455.51 0.00 

Government Mortgage Backed Securitles 
United States - USD 
CUSIP. 0111`040420 FNMA SINGLE FAMILY MT(3 4 15 YEARS SETTLES FEI:3 Issue Date: I Jan 40 Rate7% Yield to Maturity: 0% Maturity Date : 15 Feb 19 Estimated 

Maturity Date. 19 Dec 09 

23 Jan 04 1,295,000.000 1,274,563 28 133.07 13307 133.07 1,274,696.35 000 1,277,800.78 0.00 3.104 .43 
1,274,563.28 133.07 13307 133.07 1,274,696.35 1,277,800.78 3,104.43 

12 Jan 04 Market Discount 1,295,000.000 1,274,563 28 13307 133.07 133.07 1,274,696.35 0.00 1,277,800.78 0.00 3,104.43 
1,274,563.28 133.07 133.07 13307 1,274,696.35 1,277,800.78 3,104.43 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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* Fixed Income Amortization - Taxable 

Northerii Trust Generated by Northern Trust from periodic data on 2 Feb 05 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amorlization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
TradW-Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq 5-ate Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 
CUSIP. 01F042467 FNMA SINULE FAMILY MTU 4 5 15 YEARS SETTLES JUN Issue Date -I Jan 40 Rate 4 5% Yield to Maturity. 0% Maturity Date: 15 Jun 19 Estimated 

Maturity Date, 30 Jun 09 

26 May 04 595,000000 578,451 56 187.34 187.34 187.34 578,638.90 0.00 579,288.28 000 64938 
578,45156 18734 18734 187.34 578,638.90 579,288.28 649.38 

6 May 04 Market Discount 59S'000000 578,451 .56 187.34 187.34 187.34 578,638.90 0.00 579,288.28 000 649.38 
578,45156 18734 18734 18734 578,63890 579,28828 64938 

15 Jun 04 -i-.630,000 .000 1,574,4193Z 1,03620 1,036.20 1,575,455 74 0.00 1.582,564 45 0.00 7,108.71 
1,574,419.54 1,036.20 1,03620 1,036.20 1,575,455 74 1,582,564 45 7,108.71 

11 May 04Market Discount 1,225,000 000 1,183,847.66 77856 77856 778.56 1,184,626 22 000 1,189,350 58 0.00 4,724.36 
1,183,847 66 77856 77856 778.56 1 .184,626 22 1,189,350.58 4,724.36 

13 May 04Market Discount 405,000000 390,571.88 257.64 257.64 257.64 390,829.52 0.00 393,213.87 000 2,384.35 
390,571 88 25764 25764 25764 390,829.52 393,21387 2.384.35 

15 Jun 04 1,015,000,000 978,84062 64570 64570 -645.70 979,486.32 000 984,82754 0.00 5,341 .22 
978,84062 64570 64570 645.70 979,48632 984,827.54 5,341 .22 

13 May 04Market Discount 11015,000 000 978,84062 645.70 64570 645.70 979,486.32 0.00 984,827.54 000 5,341 .22 
978,84062 64570 645.70 645.70 979,486.32 984,827.54 5,34122 

GUSIP: 01F042475 ~-NIVIA SINULL FAMILY MTU 4.5 15 YEARS SETTLES JUL Issue Date. I Jan 40 Rate . 4.5% Yield to Maturity: 0% Maturity Date : 15 Jul 19 Estimated 
Maturity Date: 9 Jul 09 

14 Jul 04 3,460,000.000 3,347.550 .00 1,848.49 1,848.49 1,84849 3,349,398.49 000 3,406,072.68 0.00 56,674 .19 
3,347,550 00 1,84849 1,84849 1,848.49 3,349.398 .49 3,406,072.68 56,674 .19 

15 Jun 04 Market Discount 3.460,000.000 3,347,550 00 1,848.49 1,84849 1,84849 3,349,398.49 0.00 3.406,072.68 0.00 56,674.19 
3,347,550 00 1,84849 1,84849 1,84849 3,349,398 49 3,406,072 68 56,67419 

14 Jul 04 1,015,000.000 981,37813 55269 59269 552.69 981,930.82 -no 997,951 .17 0.00 16,020.35 
981,378.13 552.69 552.69 55269 981.930.82 997,951 .17 16,020 .35 

15 Jun 04 Market Discount 1,015,000 000 981,378.13 552.69 552.69 55269 981,930.82 0.00 997,951.17 0.00 16 .02035 
981,378.13 552.69 552.69 552.69 981,930.82 997,951.17 16,02035 

CUSIP, 01F042483 FNMA SINGLE FAMILY MTG 4 5 15 YEARS SETTLES AUG Issue Date : 1 Jan 40 Rate . 4.5% Yield to Maturity. 0% Maturity Date . 15 Aug 18 Estimated -
Maturity Date : 27 Mar 09 



12 Jan 04 Acq Prem Amort 585,000000 598,779.49 261 .71 261 .71 261 .71 598,517.78 0.00 597,911 .13 0.00 - 606.65 
598,77949 261 .71 261 .71 26171 598,51778 597,911 13 - 60665 

12 Feb 04 84U,QU0 UUU 859,30606 49Z.21 494.21 -49421 858,8 1185 0.00- 862,640.62 0.00 3,828.77 
859,30606 49421 49421 -494.21 858,811 .85 862,64062 3,828.77 

34045 597,959.16 0.00 600,767.57 0.00 2,808.41 
34045 597,95916 600,767.57 2,808.41 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code PremAmortTaxable-PerlRS Code 

Amortization/Accretion Realized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Date SecuntV Description Base Base Base Bass Bass Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Eo-c-al Local Local Local Galn/Loss Local Market 

Assets Sold 
Fixed Income 
10 Aug 04 1,015,000 000 996,603.12 293.22 29322 29322 996,896.34 0.00 1,010,202.64 0.00 13,306.20 

996,603.12 293.22 293.22 29322 996,896.34 1,010,202.54 13,306 .20 

14 Jul 04 Market Discount 1,015,000.000 996,60312 293.22 29322 29322 996,89634 0.00 1,010,202.54 000 13,306.20 
996,603.12 29322 29322 29322 996,89634 1,010,202 54 13,306 .20 

10 Aug 04 3,460,ooo.000 3,394,986 73 1,043.10 1,043.10 1,043.10 029'93- 0.00 3,442,564 84 0.00 46,535 .01 
3,394,986.73 1,04310 1,043.10 1,043.10 3,396,029.83 3,442,564.84 46,535 .01 

13 Jul 04 Market Discount 650,000.000 638,167.97 195.46 195.46 195.46 638,363.43 000 646,724.60 0.00 8,361 .17 
638,167.97 19546 19546 195.46 638,363.43 646,724.60 8,361 .17 

14 Jul 04 Market Discount 1,010,000 000 991,693.75 291.78 291.78 291.78 991,985.53 0.00 1,004,910.55 0.00 12,92502 
991,693.75 291.78 291.78 291.78 991,985.53 1,004,910.55 12,925 .02 

14 Jul 04 Market Discount 1,015,000.000 995,334.38 31344 31344 313.44 995,647.82 0.00 1,009,885.35 0.00 14,237 .53 
995,334.38 313.44 313.44 313.44 995,647.82 1,009,885.35 14,237 .53 

14 Jul 04 Market Discount 785,000.000 769,79063 242.42 242.42 242.42 770,03305 000 781,044.34 0.00 11,011 .29 
769,790.63 24242 24242 242.42 770,03305 781,044.34 11,01129 

10 Aug 04 7bb,000 UU0 770,771 .88 226.78 226.78 22678 770,998.66 0.00-- 781,289.65 000 10,290.99 
770,771 .88 226.78 226.78 226.78 770,998.66 781,289.65 10,290.99 

14 Jul 04 Market Discount 78S,000000 770,77188 226.78 22678 226.78 770.998 .66 000 781,289.6S 0.00 10,290.99 
770,77188 22678 226.78 22678 770,99866 781,28965 10,290.99 

10 Aug 04 650,000.000 638.218.75 187.78 187.78 187.78 638,406.S3 000 645,70898 0.00 7.302 .45 
638,218.7S 187.78 187.78 187.78 638,40653 645,708.98 7,302.45 

14 Jul 04 Market Discount 650,000000 638,218.75 18778 18778 187.78 638,406.53 0.00 645,70898 000 7,302.45 
638,218.75 187.78 187.78 187.78 638,40653 645,70898 7,302.45 

CUSIP. 01F050429 FNIVIA 15 YH PASS-THHOU61-18 5 15 YEARS SETTLES FEB Issue Date: I Jan 40 Rate. 5% Yield to Maturity. 0% Maturity Date 15 Feb 19 Estimated 
Maturity Date. 23 Apr 08 

4 Feb 04 585,000.000 598,77949 261 .71 261 .71 -261 .71 598,517.78 000 597,911 13 000 -606.65 
598.77949 261 .71 261 .71 -261 .71 598,517.78 597,911 .13 -606.65 

12 Jan 04 Acq Prem Amort 585,000000 598,29961 34045 340.45 
598,29961 34045 340.45 



Fixed Income 
12 Jan 04 Acq Prom Amort 255,000000 261,00645 153.76 153.76 153.76 260,852.69 0.00 261,873.05 0.00 1.020 .36 

261,00645 153.76 15376 153.76 260,852.69 261,873.05 1,020.36 

U US I P: 0 1 F050437 FNMA 15 YR PASS-THHOUGHS 5 15 YEARS SETTLES MAR issue Date : I Jan 40 Rate: 5% Yield to Maturity: 0% Maturity Date: 15 Mar 19 Estimated 
Maturity Date. 21 May 08 

5 Mar 04 1,390,000 000 1,424,315.63 691 .73 69173 -691 .73 1,423,623.90 0.00 1,434,523.44 0.00 10,899 .54 
1,424,315.63 691 .73 691.73 -691 .73 1,423.623.90 1,434,523.44 10,899 .54 

13 Feb 04 Acq Prom Amort 1,390,000 000 1 .424,315.63 691 .73 691 .73 691 .73 1,423,623.90 0.00 1,434,523.44 0.00 10,899.54 
1,424,315 63 69173 69173 691 .73 1,423,623 90 1,434,523 44 10,899 54 

11 Mar 04 585,000,000 599,076.56 -769.79-- 369.79 -36979 598,706.77 0.00 603,669.73 0.00 4,962.96 
599,07656 369.79 369.79 -369 .79 598,70677 603,669.73 4,962.96 

12 Feb 04 Acq Prom Amort 585,000000 599.076 .56 369.79 36979 369.79 598,706.77 0.00 603,669.73 0.00 4,962.96 
599,07656 36979 36979 369.79 598,70677 603,669.73 4,96296 

12 Mar 04 840,000000 857,287.50 544.74 544.74 -544 .74 856,742.76 0.00 867,010.31 0.00 10,327 .55 
857,287.50 544.74 54474 -544 .74 856,74276 867,070.31 10,327.55 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
rade ate Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn,/Loss Local Market 

Assets Sold 

4 Feb 04 Acq Prom Amort 585,000.000 596.151 .56 37818 378.18 378.18 595,773.38 0.00 603,852.54 000 8,079.16 
596,151 .56 376.18 378.18 378.18 595,773.38 603,852.54 8,079.16 

12 Feb 04 Acq Prom Amort 255,000.000 261,13594 166.56 16656 166.56 260,969.38 0.00 263,217.77 0.00 2.248 .39 
261,135.94 16656 16656 166.56 260,969.38 263,217.77 2,248.39 

CLISIP . 01F050445 FNMA SINULE FAMILY MTG 5 15 YffM SETTLES XPR Issue Date' 1 Jan 40 Rate: 5% Yield to Maturity. 0% Maturity Date: 15 Apr 19 Estimated 
Maturity Date: 20 Jun 08 

30 Mar 04 840,000000 864.67500 417.48 417.48 -417.48 864,257.52 0.00 862,279.69 000 -1,977.83 
864.675.00 417.48 417.48 -417.48 864,257.52 862,279.69 .1,97783 

12 Mar 04 Acq Prom Amort 840,000000 864,675.00 417.48 417.48 41748 864,257.52 0.00 862,27969 0.00 - 1.977 .83 
864,67SOO 417.48 41748 41748 864,257.52 862,27969 - 1,97783 

6 Apr 04 58b,uQU uuu 602,00156 393.27 39327 -39327 601,608.29 0.00 596.608 .59 0.00 -4,999 .70 
602,001 .56 39327 39327 -393 .27 601,60829 596,608.59 -4,999 .70 

11 Mar 04 Acq Prom Amort 585,000000 602,001 56 39327 39327 393.27 601,608.29 0.00 596,60859 0.00 - 4,999.70 
602,001 56 39327 39327 393.27 601 .608.29 596,608.59 - 4,999.70 

GUSIP. 01FO50452 FNMA 5 15 YEARS SETTLES MAY issue Date* 1 Jan 40 Rate: 5% Yield to Maturity: 0% Maturity Date . 15 May 19 Estimated 
Maturity Date: 20 Jul 08 



Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code PremAmort Taxable-PerlRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Tate Security Description Base Base Base Base Base Translation Base Translation Total 
Acq 5-ate Transa n Type Shares/PAR Local Local Local Local Local GalrVLoss; Local Market 

Assets Sold 

Fixed Income 

15 Apr 04 585,000.000 599,44219 163.65 163.65 -163 .65 599.278 .54 0.00 591,581 .25 0.00 -7,697.29 
599,442.19 163.65 163.65 -163 .65 599,278.64 591,581 .25 .7,697 .29 

30 Mar 04 Acq Prom Amort 585,000000 599,442.19 163.65 163.65 163.65 599,278.54 0.00 591,581 .25 0.00 7,697.29 
599,442.19 16365 16365 1636S 599,278.54 591,581.25 7,697.29 

23 Apr 04 84U,WU UUU 860,21250 343.56 343.56 -343.56 859,868.94 0.00 848,400.00 0.00 .11,468.94 
860,21250 343.56 34356 -343.56 859,868.94 848,400.00 -11,468.94 

30 Mar 04 Acq Prom Amort 840,000000 860,21250 343.56 34356 343.56 859,868.94 0.00 848,400.00 0.00 11,468.94 
860,212.50 34356 34356 34356 859,868.94 848,400.00 11,468 .94 

3 May 04 i,b85,000.000 1,677,TM6 719.18 719.18 -719.1 1,616,644.88 0.00 1,591,562.89 0.00 -25,08 
1,617,364 06 719.18 719.18 -719 .18 1,616,644.88 1,591,562.89 -25,081.99 

30 Mar 04 Acq Prom Amort 745,000.000 762,92656 43166 431 .66 431 .66 762,494.90 0.00 748,084.77 0.00 14,410 .13 
762,92656 431 .66 431 .66 431 .66 762,494.90 748,084.77 14,410 .13 

6 Apr 04 Acq Prom Amort 840,000.000 854,437.50 287.52 287.52 287.52 854,149.98 000 843,478.12 0.00 10,671 .86 
854,437.50 28752 287.52 287.52 854,149.98 843,478.12 10,671 .86 

CUSIP* 01FO50478 FNMA SINGLE FAMILY MTG 5 15 YEARS SETTLES JUL Issue Date : I Jan 40 Rate : 5% % Maturity Date : 1 Jan 01 Estimated Maturity Date . 
23 Jun 08 

7 Jul 04 870,000000 857,493.75 207.00 20700 207.00 857,700.75 0.00 877,272.66 0.00 19,571 .91 
857,493.75 207.00 207.00 207.00 857,700.75 877,272.66 19,571 .91 

14 Jun 04 Market Discount 870,000.000 857,493.75 207.00 207.00 207.00 857,700.75 0.00 877.272 .66 0.00 19,571 .91 
857,493.75 20700 207.00 207.00 857,700.75 877,272.66 19,571 .91 

CUSIP. 01FO52698 FNMA 30 YR PASS-THHOUGHS 5 5 30 YEARS SETTLES SEP Issue Date. 15 Sep 03 Rate : 5.5% Yield to Maturity' 0% Call Date . 14 Sep 33 Call Price: 
0.00 Maturity Date: 15 Sep 33 Estimated Maturity Date : 7 Jul 07 

10 Sep 04 435,000000 439,553.91 122.02 122.02 -122 .02 0.00 0.00 000 0.00 0.00 
439,553.91 122.02 122.02 -12202 0.00 0.00 0.00 

13 Aug 04 Acq Prom Amort 435,000000 439,55391 12202 122.02 12202 0.00 0.00 000 0.00 0.00 
439,55391 12202 12202 12202 0.00 000 0.00 

10 Sep 04 1'1bb'QuU.uuU 1, 167,091.41 32398 323.98 -32398 1,166,767.43 000 1,174,851 .56 0.00 8,084.13 
1,167,091.41 323.98 323.98 -323 .98 1.166,767 .43 1,174,851 .56 8,084.13 

13 Aug 04 Acq Prom Amort 1,155.000 .000 1,167,091.41 323.98 323.98 323.98 1,166,767.43 0.00 1,174,851 .56 0.00 8,084.13 
1,167,091.41 32398 323.98 323.98 1,166,767.43 1,174.851 .56 8.084 .13 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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CUSIP. 02RO426C7 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS SETTLES DEC, Issue Date: 1 Jan 40 Rate: 4.5% Yield to Maturity : 0% Maturity Date : 15 Dec 33 Estimated 
Maturity Date : 7 Jul 11 

8 Dec 04 3,500,000.000 3,361,093.75 1,679.85 1,67985 1,679.85 3.362,773 60 0.00 3,407,578.13 0.00 44,804.53 
3,361,093.75 1,679.85 1,67985 1,679.85 3,362,773.60 3,407,578.13 44,804.53 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-PerlRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID_ Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares(PAR Local Eoc-W Local Local Local Gain/Loss Local Ta-r-ket 

Assets Sold 
Fixed Income 
13 Sep 04 1,355,000,000 1,368,282 81 46628 466.28 -46628 2,131,569.78 0.00 2,347,086.32 0.00 15,516.54 

1.368,282 .81 46628 466.28 -46628 2,331,569.78 2,347,086 32 15,516.54 

6 Aug 04 Acq Prern Amort 1,155,000 000 1,166,189.06 40417 404.17 404.17 1,165,784.89 0.00 1,173,643.16 0.00 7,758.27 
1,166,189 06 404.17 404.17 404.17 1,165.784 .89 1,173,543.16 7,758.27 

13 Aug 04 Acq Prern Amort 200,000000 202,093.75 62 .11 62.11 62.11 1.165,784 .89 0.00 1,173,543.16 0.00 7,758.27 
202,093.75 62 .11 6211 62.11 1,165,784.89 1,173,543.16 7,75827 

13 Sep 04 z.boo .000 .000 2,526,171 .87 77n§-- _7 77639 -776 .39 2 525,395.48 0.00 2,540.136.72 0.00 14,741 .24 
2,526,171 .87 776.39 - 77639 -776 .39 2:525,395 .48 2,540.136.72 14,741 .24 

13 Aug 04 Acq Prem Amorl 710,000000 717,43281 22049 220.49 220.49 717,212.32 0.00 721,398.83 0.00 4.186 .51 
717,432.81 220.49 22049 220.49 717,212.32 721,398.83 4,186.51 

13 Aug 04 Acq Prem Amort 1,790,000.000 1,808.739.06 555.90 555.90 555.90 1,808,183.16 0.00 1,818,737.89 0.00 10,554 .73 
1,808,739.06 555.90 55590 555.90 1,808,183.16 1,818,737.89 10,554 .73 

CUSIP 02R0426A1 FHLMC 0LD SINGLE FAMILY 4 nO YEARS SETTLES OCT Issue Date: I Jan 40 Rate . 0% % Maturity Date : I Jan 01 Estimated Maturity Date: 
4 May 11 

7 Oct 04 3,500.000 000 3,343,593 75 1,881 .35 1,881.35 1,881.35 3,345,475.10 0.00 3.347,148 .44 0.00 1,673.34 
3,343,593 75 1,881 .35 1,881.35 1,881.35 3,345,475.10 3.347,148.44 1,67334 

8 Sep 04 Market Discount 3,500.000 000 3,343,593.75 1,88135 1,881 .35 1,881 .35 3,345.475 .10 0.00 3,347,148.44 0.00 1,673.34 
3,343,593 75 1,881 .35 1,881 .35 1,881 .35 3,345,475,10 3,347,148.44 1.673 .34 

CUSIP 02RO42669 FHLMQ GOLD SINGLE FAMILY 4 5 30 YEARS SETTLES NOV Issue Date . 1 Jan 40 Rate : 4.5% Yield to Maturity: 0% Maturity Date : 15 Nov 33 Estimated 
Maturity Date: 21 May 11 

10 Nov 04 3,500,000 000 3,338,125 00 2,30765 2.307 .65 2,307.65 3.340,432.65 0.00 3,368,476.56 0.00 28,043 .91 
3,338,125.00 2,307.65 2,30765 2,307.65 3,340,432 65 3,368,476.56 28,043 .91 

7 Oct 04 Market Discount 3,500,000 000 3,338,125 00 2,307.65 2,307.65 2,307.65 3,340,432.65 0.00 3,368,476.56 0.00 28,D43 .91 
3,338,125 00 2,307.65 2.307.65 2,307.65 3,340,432.65 3,368,476.56 28,043 .91 
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Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset lD Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Galn/Loss Local Market 

Assets Sold 
Fixed Income 
10 Nov 04 Market Discount 3,500,000 000 3,361,093 75 1,679.85 1,679.85 1,67985 3,362,773.60 0.00 3,407,578.13 0.00 44,804.53 

3,361,093 75 1,67985 1 .679.85 1,679.85 3,362,773.60 3,407,578.13 44,804 .53 

CUSIP. 02RO42694 FHLMQ GULL) SINGLE FAMILY 4 5 30 YEAHo W: I I Lt:b SEP Issue Uate. 1 Jan 40 Rate : 4.5% Yield to Maturity: 0% Maturity Date : 15 Sep 34 Estimated 
Maturity Date . 25 Mar 11 

8 Sep 04 3,500,000.000 3,347,421 88 1,664.72 1,66472 1,664.72 3,349,086.60 0.00 3,352,753.91 0.00 3,667.31 
3,347,421 88 1,664.72 1,66472 1,664.72 3,349,086.60 3.352,753 .91 3,667.31 

13 Aug 04 Market Discount 3,500,000 000 3,347,421 88 1,66472 1,664.72 1,664.72 3,349,086 60 0.00 3,352,753.91 0.00 3,667.31 
3,347,421 .88 1,66472 1,664.72 1,664.72 3,349,086.60 3,352,753.91 3,667.31 

CUSIP 02RO50630 FHLMC GOLD SINGLE FAMILY 5 30 YEARS SETTLES MAR Issue Date : 1 Jan 40 Rate, 5% Yield to Maturity: 0% Maturity Date: 15 Mar 34 Estimated 
Maturity Date . 10 Aug 09 

23 Feb 04 1,900,000.000 1,880,406 25 251.03 251 .03 251 03 1,880,657 28 0.00 1,897,996 09 000 17,338.81 
1,880,406 25 251.03 251 .03 251 03 1,880,657.28 1,897,996 09 17,33881 

5 Feb 04 Market Discount 1,900,000.000 1,880,406 25 251 .03 25103 25103 1,880,657.28 0.00 1,897,996.09 0.00 17,338 .81 
1,880,406 25 251 .03 251 03 251.03 1,880,657.28 1,897,996.09 17.33881 

CUSIP 02RO50655 FHLMG UQLU SINGLE FAMILY 5 30 YEARS SETTLES MAY Issue Dale : I Jan 40 Rate, 5% Yield to Maturity: 0% Maturity Date : 15 May 34 Estimated 
Maturity Date : 7 Oct 09 

16 Apr 04 350,000000 342,67188 1238 12 .38 12 .38 342,68426 0.00 342,835.94 0.00 151 .68 
342,671 88 12 .38 1238 12 .38 342,684.26 342,835.94 151 .68 

13 Apr 04 Market Discount 350,000000 342,671.88 1238 12.38 12 .38 342,684.26 0.00 342,835.94 0.00 15168 
342,671.88 1238 12.38 12 .38 342,664.26 342.835.94 151 .68 

CUSIP. 02RO50663 FHLMG GOLD SINGLE FAMILY 5 30 YEARS SETTLES JUN Issue Date: I Jan 40 Rate' 5% Yield to Maturity: 0% Maturity Date . 15 Jun 34 Estimated 
Maturity Date: 5 Jan 11 

26 May 04 1,280,000.000 1,212,400.00 451 .61 451.61 451 .61 1,212,85161 0.00 1,225,800.00 0.00 12,948 .39 
1,212,400.00 451 .61 451.61 451 .61 1,212,851.61 1,225,800.00 12,948 .39 

11 May 04 Market Discount 1,280,000.000 1,212,400.00 451.61 451.61 451 .61 1,212,851.61 0.00 1,225,800 00 0.00 12,948 .39 
1,212,400 00 451 .61 451.61 451 .61 1,212,851.61 1,225,800.00 12,948 .39 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 

Asset 11) Original Cost Period Year-to-date cumulative Adjusted Cost Premium Proceeds Galn/Loss 

Trade Date Security Description Base Base Base Bass Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 
4 Jun 04 1,550,000 000 1,467,656.26 825.16 825.16 825.16 1,468.481 .42 0.00 1,483,882 81 0.00 15,401 .39 

1,467,656.26 825.16 825.16 825.16 1,468,481.42 1,483,882 81 15,401 .39 

11 May 04 Market Discount 115,000000 108,89063 61 .22 61 22 61 .22 108.951 85 000 110,09453 0.00 1,142.68 

108,89063 61 .22 61 .22 61 .22 108,951 .85 110,09453 1,142.68 

11 May 04 Market Discount 1,435,000 000 1,358,765 63 763.94 76394 763.94 1,359,529 57 000 1,373,788 28 0.00 14,258 .71 

1,358,765 63 76394 763.94 76394 1,359,529.57 1,373,788 28 14,258.71 

7 Jun 04 1 .435,000 .000 1,358,317.19 86448 -864.48 864.48 1,359,181 .67 0.00 1,373,451 .9b 0.60 14,270 .28 

1,358,317.19 864.48 864.48 864.48 1,359.181 67 1,373,451.95 14,270.28 

11 May 04 Market Discount 1,435,000 000 1,358,317.19 864.48 86448 864.48 1,359,181 .67 0.00 1,373.451 .95 000 14,27028 

1,358,317 19 66448 86448 86448 1,359,181 67 1,373,451 95 14,27028 

7 Jun 04 1,050,000 000 994,18281 62926 629.26 62926 MT91-2 07 0.00 1,004,964.84 0 0 10,152 .7~ 

994,18281 62926 629.26 629.26 994,812.07 1,004,964.84 10,15277 

11 May 04 Market Discount 115,000000 108,85469 69.28 6928 6928 108,923.97 000 110,067.58 0.00 1,14361 

108,854.69 6928 6928 69.28 108,923.97 110,06758 1,14361 

11 May 04 Market Discount 935,000.000 885,32812 559.98 55998 559.98 885,888.10 000 894,897.26 0.00 9,00916 

885,32812 55998 55998 559.98 885,888.10 894,89726 9,009.16 

CUSIP. 02R050671 FHLMC 30 YR PARTN CTF (P(;) 5 30 YEARS SFEU LES JUL Issue uate. 7 May 00 Rate 5% % Maturity Uate : I Jan 01 Estimated Maturity Date : 
8 Feb 11 

18 Jun 04 1,435,000 000 1,368,182.82 33381 33381 33381 1,368,516 63 000 1,377,600.00 0.00 9,08337 

1,368,182.82 333.81 333.81 333.81 1,368,516.63 1,377,600.00 9,083.37 

7 Jun 04 Market Discount 1,050,000.000 1,001,109 38 244.25 24425 24425 1,001,353 63 0.00 1,008,000.00 0.00 6,646.37 

1,001,109.38 244.25 244.25 24425 1,001,353.63 1,008,000.00 6,648.37 

7 Jun 04 Market Discount 385,000,000 367,07344 8956 8956 89.56 367,163.00 0.00 369,600.00 0.00 2,437.00 

367,07344 8956 8956 8956 367,16300 369,60000 2,437.00 

13 Jul 04 1,050,000 000 1,001,109 37 753.10 -75310 753.10 1,001,862 47 000 1.019,156 25- 0.00 17,293.78 

1,001,109 37 753.10 753.10 753.10 1,001,862.47 1,019,156.25 17,293 .78 

7 Jun 04 Market Discount 1,050,000 000 1,001,109.37 75310 753.10 753.10 1,001 .862 .47 000 1,019,156.25 0.00 17,293.78 

1,001,109.37 753.10 753.10 753.10 1,001,862.47 1,019,156 25 17 .293 .78 

CUSIP 02RO50689 FHLMC GOLD SINGLE FAMILY 5 30 YEARS SETTLFES AUG Issue Date . 1 Jan 40 Rate : 5% Yield to Maturity. 0% Maturity Date : 15 Aug 33 Estimated 
Maturity Date . 25 Feb 11 
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3 Aug 04 1,050,000 000 1,016,203.13 29783 297.83 297.83 1,016,500.96 0.00 1,025,964.84 0.00 9,463.88 
1,016,203.13 297.83 29783 297.83 1,016.500 .96 1,025,964.84 9,463.88 

13 Jul 04 Market Discount 1,050,000.000 1,016,203 13 297.83 297.83 297.83 1,016,500.96 0.00 1,025,964 84 000 9,463.88 
1,016,203.13 29783 297.83 297.83 1,016.500 .96 1,025,964.84 9,463.88 

CUSiP. 02RO50697 FHLMC GOLD 
Maturity Date : 6 Jul 09 

9 Sep 04 5,200,000 000 5,123,574.22 982.87 98287 982.87 5.124,557 .09 0.00 5,152,468 75 0.00 27,911 .66 
5,123,574.22 98287 982.87 982.87 5,124,557.09 5,152,468.75 27,911 .66 

13 Aug 04 Market Discount 3,500,000.000 3,449,140 63 778.46 778.46 77846 3,449,919.09 000 3,468,007 81 0.00 18,088.72 
3,449,140.63 77846 778.46 778.46 3.449,919 .09 3,468,007.81 18.088.72 

26 Aug 04 Market Discount 1,700,000.000 1,674,433 59 204.41 204.41 204.41 1,674,638 00 000 1,684,460.94 0.00 9,822.94 
1,674,433 59 204.41 20441 20441 1,674,638 00 1,684,460 94 9,822.94 

CUSIP 02RO52628 FHLMC 30 YR GOLD PAHTN QTF (PC) 5.5 30 YEAHS SETTLES FEB issue Date: i Jan 40 Rate . 5.5% Yield to Maturity: 0% Maturity Date : 15 Feb 34 Estimated 
Maturity Date . 15 Jan 08 

4 Feb 04 610,000000 613,050.00 7991 7991 -79.91 612,970.09 0.00 621,24688 000 8,276.79 
613,050.00 7991 7991 -79.91 612,970.09 621,246.88 8,276.79 

5 Jan 04 Acq Prem Amort 610,000000 613,05000 79 .91 79 .91 7991 612,97009 0.00 621,246.88 0.00 8,276.79 
613,05000 7991 7991 7991 612,970.09 621,246.88 8,276.79 

CUSIP. 3`128JL3C1 ~-HLMU PUUL #1 B1 794 ADJ FIT 06-01-2034 Issue Date : I Jun 04 Rate : 3.79% Yield to Maturity: 0% Maturity Date: I Jun 34 
Estimated Maturity Date . 9 Aug 10 

7 Jul 04 1,354,999.990 1,320,489 90 526.12 52612 52612 1,321,016 02 0.00 1,332,557.81 0.00 11,541 .79 
1,320,489 90 526.12 526.12 526.12 1,321.016.02 1,332,557.81 11,541 .79 

3 Jun 04 Market Discount 1,354,999.990 1,320,489 90 52612 52612 526.12 1,321,016 02 0.00 1,332,557.81 0.00 11,541 .79 
1,320,489.90 52612 52612 526.12 1,321.016.02 1,332,557 81 11,541 .79 

CUSIP. 31283KPD4 FHLML; VUUL #Gi-1320 6% 04-01.2014 BEQ Issue Date : 1 Oct 02 Rate: 6% Yield to Maturity. 0% Maturity uate: 1 Apr 14 

8247 1 .692 .64 .2,713 .98 531,666.53 0.00 535,097.37 0.00 3,430.84 
8247 1,692.64 .2,713 .98 531,666.53 535,09737 3,43084 

Generated by Northem Trust from periodic data on 2 Feb 05 

1 Dec 04 509,768,250 534,380.51 
534,38051 

Northern Trust 

* Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Date Security Description Base Base Base .13ase Base Translation Base -Translation Total 
Acq Date Transaction Type SharZPAR Local Eo-c-a-I Local Local Local Galn/Loss Local Market 

Assets Sold 
Fixed Income 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Par IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretlon Realized 
Asset 113 Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date SecurltV Description, Base Bass Bass Base Base Translation Base Translation Total 
Acq Date Transact)on Type Shares/PAR Local Local Local Local Local Galn/Loss Co-c-a-I Market 

Assets Sold 
Fixed Income 
7 May 03 Acq Prom Amort 509,768250 534,38051 82.47 1,692.64 2,71398 531,666.53 000 535,097.37 0.00 3,430.84 

534,38051 82.47 1,69264 2.713 .98 531,666.53 535,097.37 3,43084 

CUSIP: 31292H2FO FHLM(; POOL #CO1 674 5 5% 11-01-2033 BEO Issue Date : 1 Nov 03 Rate: 5.5% Yield to Maturity : 0% Maturity Date: 1 Nov 33 

2 Apr 04 3,187,892.790 3,190,881 45 1.95 - 12 .00 -19.99 3,190,861.49 0.00 3,236,209.31 0.00 45,347.82 
3.190,881 .45 1.95 1200 -19.99 3,190,861 .49 3,236,209.31 45,347.82 

6 Nov 03 Acq Prom Amorl 949,370660 950,260.70 058 3.54 - 592 950,254.78 0.00 963,759.56 0.00 13,504 .78 
950,260.70 0.58 354 5.92 950,254.78 963,75956 13,504.78 

6 Nov 03 Acq Prom Amorl 328,688,080 328,99623 0.20 1.23 2.06 328,994.18 0.00 333,669.76 0.00 4,675.58 
328,996.23 0.20 1.23 2.06 328,994.18 333,669.76 4,675.58 

6 Nov 03 Acq Prom Amort 999,900250 1,000,837.66 061 373 6.23 1,000.831 .43 0.00 1,015,055.00 0.00 14,223 .57 
1,000,837.66 0.61 3.73 6.23 1,000,831.43 1,015,055 00 14,22357 

6 Nov 03 Acq Prom Amort 909,933800 910,786.86 056 3.50 5.78 910,781.10 0.00 923,724.99 0.00 12,943 .89 
910,786.86 056 3.50 5.78 910,781.10 923,724.99 12,943 .69 

GU,9tF1 . 31296UFH9 FHLMQ POOL #Al-9168 5.5% 03-157-034 BEU_ Issue Date: I Mar 04 Rate. 5.5% Yield to Maturity: 0% Maturity Date: I Mar 34 

14 May 04 1,398,362.340 1,437,691 28 43 .48 7593 -7593 1,437,615.35 0.00 1,376,622.17 0.00 .60,993,18 
1,437,691.28 4348 75.93 -75.93 1,437,615.35 1,376,622.17 .60,993.18 

24 Mar 04 Acq Prom Amort 1,398,362 340 1,437,691.28 43 .48 7593 7593 1 .437,615 35 0.00 1,376,622.17 000 60,99318 
1,437.69128 4348 75.93 7593 1,437,615 35 1,376,622.17 60,993.18 

CUSIP. 31359FT24 FNMA REPIC TT199T-=CL-ZU_MIN ONLY 6 5 12-25-2023 Issue Date . 1 Dec 93 Rate : 6 5% Yield to Maturity. 0% Maturity Date: 25 Dec 23 Estimated 
Maturity Date, 17 Feb 09 

19 Oct 04 1,185,553 920 1,255,946 19 - 883.79 10,47948 -10,59286 1,245,353.33 0.00 1,289,752.99 000 44,39966 
1,255,946.19 88379 10,47948 -10,592.86 1,245,353.33 1,289.752 .99 44,399.66 

2 Dec 03 Acq Prem Amorl 1,185,553.920 1,255.946 .19 883.79 10,479 .48 10,59286 1,245,353.33 0.00 1,289,752.99 000 44,399 .66 
1,255,946.19 883.79 10,479.48 10,59286 1,245,353 33 1,289,752.99 44,399.66 

GUSIP. 3`1371KRY9 FNMA POOL #254403 6% DUE 0 =-- 17-rqET Issue Date. 1 Jul 02 Rate. 6% Yield to Maturity. 0% Maturity Date : 1 -Aug 17 

7 Dec 04 891,955500 929,663.61 6804 1,604.21 .2,228.48 927,635.14 000 936,79698 000 9,161.84 
929,863.61 6804 1,80421 .2,228.48 927,635.14 936.79698 9,161 .84 



Amortization/Accretion Realized 
Asset 1D Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 
2 Oct 03 Acq Prem Amort 891,955 .500 929,86361 68 .04 1,804 .21 2,228 .48 927,635 .14 0.00 936,796 .98 0 .00 9,161 .84 

929,863 .61 68 .04 1,804 .21 2,228 .48 927,635 .14 936,796 .98 9,161 .84 

CUSIP : 31372V6V3 FNMA POOL #284484 6 UTD MTG PASS THRU CTF DUE 05-01-2009 Issue Date: 1 May 94 Rate : 6% Yield to Maturity: 0% Maturity Date : I May 09 
AEG 

14 Oct 04 952,379 .460 994,64130 367 .46 5,386.42 .7,286 .63 987,354.65 0.00 1,001,040 09 0.00 13,685 .44 
994,641 .30 367 .46 5,386.42 -7,286 .63 987,354.65 1,001,040 .09 13,685 .44 

10 Sep 03 Acq Prem Amort 952,379460 994,641 .30 367.46 5,386.42 7,286.63 987,354.65 0.00 1,001 .040 .09 0.00 13,685 .44 
994,641 .30 367.46 5,386.42 7,286.63 987,354.65 1,001,040.09 13,685 .44 

CUSIP . 31374TUQO FNMA POOL #323791 6% DUE 06-01-2014 REG Issue Date : I May 99 Rate : 6% Yield to Maturity: 0% Maturity Date: I Jun 14 

1 Dec 04 542,695 .560 567,116.86 33 .09 1,60205 -2,578.00 564,538 .87 0 .00 569,660.75 0.00 5,121 .88 
567,11686 33 .09 1,602 .05 -2,57800 564,538 .87 569,66075 5,121 .88 

21 May 03Acq Prem Amort 542,695.560 567,116 .86 3309 1,60205 2,578 .00 564,53887 0 .00 569,660.75 0 .00 5,121 .88 
567,11686 33 .09 1,602 .05 2,57800 564,538 .87 569,660.75 5,121 .88 

(;USIP . 31376KHH2 FNMA POOL #357632 5.5% 10-01-2034 BF-0 Issue Date: 1 Oct 04 Rate: 5.5% Yield to Maturity: 0% Maturity Date: 1 Oct 34 

4 Nov 04 1,237,082 260 1,253,318 .97 29 .14 - 29.14 -29 .14 1,253,289.83 0.00 1,259,890.96 0 .00 6,601 .13 
1 .253,318 .97 29.14 29.14 -29 .14 1,253,289.83 1,259,890.96 6,601 .13 

13 Sep 04 Acq Prem Amort 882,117260 893,69505 20.78 20.78 2078 893,674.27 000 898,381 .29 0.00 4,707.02 
893,695.05 2078 20 .78 20.78 893.674.27 898,381 .29 4,707 .02 

13 Sep 04 Acq Prem Amort 354.965 .000 359,623.92 836 8 .36 - 8 .36 359,615.56 0.00 361,509 .67 0.00 1,894.11 
359,62392 836 836 836 359,61556 361,50967 1,89411 

8 Nov 04 97,TiT= 98,799 .29 2 .51 2.51- -2.51 98,796 .78 -0.00 99,00500 0.00 208.22 
98,79929 2 .51 2 .51 -2.51 98,796 .78 99,00500 208 .22 

13 Sep 04 Acq Prom Amort 97,519.350 98,79929 2 .51 251 251 98,796 .78 0 .00 99,005.00 0.00 208.22 
98,79929 2 51 2 51 2 .51 98,796 .78 99,005.00 20822 

CUSIP 31385JJC3 FNMA POOL #545759 6 5% DUE 07-01-2032 REG Issue Date. 1 Jun 02 Rate . 6 .5% Yield to Maturity: 0% Maturity Date : 1 Jul 32 Estimated 
Maturity Date : 18 Jul 07 

Northern Trust Generated by Northem Trust from periodic data on 2 Feb 05 
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Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 
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Fixed Income Amortization - Taxable 
Page 186 of 45Z 

Calculation Method.- OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
TradW -Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local GaIrVLoss Co-c-al Market 

Assets Sold 
Fixed Income 
11 Feb 04 399,248.720 411,78763 6915 466.37 -1,921 35 409,86628 000 420,08451 0.00 10,218 .23 

411,787.63 69 .15 46637 -1,921 .35 409,86628 420,08451 10,218 .23 

5 Aug 03 Acq Prem Amort 399,248720 411,78763 69 .15 46637 1,921 35 409.866.28 0.00 420,084.51 0.00 10,218 .23 
411,787.63 69 .15 466.37 1,921 .35 409,866.28 420,084.51 10,218 .23 

QUSIP 31385WRZ4 FNMA POOL #555004 6% DUE 06-01-2017 HFU Issue Date : I Oct 02 Rate : 6% Yield to Maturity: 0% Maturity Date . 1 Jun 17 

15 Oct 04 575,391 310 602,542.59 78.11 1,092.46 -1,898 .75 600,643.83 0.00 605.419 .54 0.00 4.775.71 
602,54259 7811 1,092.46 .1,898 .75 600,643.83 605,419.54 4,775.71 

12 May 03Acq Prem Amort 575,391.310 602,542.59 78.11 1,09246 1,898.75 600.643 .83 0.00 605,419.54 0.00 4,775.71 
602,542.59 78.11 1,092.46 1 .898.75 600.643 .83 605,419.54 4,775.71 

CUSIP: 31385WXM6 FNMA POOL #555184 6% 04-01-2017 BEO Issue MaTe= Do-c-0 Ra-te-17. VierdT5TMatur`R`y7.% ga-fu-My- 1305-7 Apr 17 

21 Jun 04 1,041,043 800 1,082,522.89 155.53 1,03607 -1,510 .11 1,081,012.76 0.00 1,082.888 88 0.00 1,876.12 
1,082,522 89 15553 1,03607 .1,510.11 1,081,012.76 1,082,888.88 1,876.12 

3 Oct 03 Acq Prem Amort 1,041,043.80o 1,082.522 89 155.53 1,036.07 1,510.11 1,081,012.76 0.00 1,082,888.88 0.00 1,876.12 
1.082,522.89 155.53 1,036.07 1,510.11 1,081,012.76 1,082,888.88 1,876.12 

CUSIP. 3138SW3HO FNMA POOL #555300 6% 12-01-2017 BEO ISSUS Date. I Feb 03 Rate : 6% Yield to Maturity . 0% Maturity Date: i Dec 17 

21 Jun 04 608,961 820 639,505.07 104.78 69817 .1,780.93 637,724.12 0.00 633,439.23 0.00 -4,284.89 
639,50507 104.78 698.17 .1,78093 637.724.12 633,439.23 -4,284 .89 

12 Mar 03 Acq Prem Amort 608,961.820 639,50507 104.78 698.17 1,78093 637,724.12 000 633,439.23 0.00 4,284.89 
639,50507 104.78 698.17 1,780.93 637,724.12 633,439.23 - 4,284.89 

rUSIP. 31385XBD8 FNMA POOL #555436 6% 05-01-2033 BEQ Issue Date, i Apr 03 Rate: 6% Yield to Maturity: 0% Maturity Date : I May 33 

5 Jan 04 777,332.940 789,721 .69 - 466 - 4.66 -65.55 789,656.14 0.00 801,867.52 0.00 12,211 .38 
789,721 69 - 466 - 4.66 -65.55 789,656.14 801,867.52 12,211 .38 

5 Aug 03 Acq Prem Amort 777,332940 789,721 .69 4.66 4.66 65 .55 789,656.14 0.00 801,867.52 0.00 12,211 .38 
789,721.69 4.66 466 65.55 789,656.14 801,867.52 12,211 .38 

CUSIP: 31385XDT1 FNMA POOL #555514 6% 11-01-2017 BEO Issue Date: I May 03 Rate: 6% Yield to Maturity: 0% Maturity Date: I Nov 17 
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Fixed Income Amortization - Taxable 
Page 187 of 45,: 

Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-PerIRS Code Prem Amort Taxable-Per IRS Code 

Asset ID 
Amortization/Accretion Realized 

Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trad; -Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Co-cal Local Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 

7 Dec 04 934,109550 971,18202 6451 1,710 .41 .2,221 .09 968,960 .95 0 .00 981,033.96 000 12,073 .01 
971,18202 6451 1,710.41 .2,221 .09 968,96095 981,033.96 12,07301 

9 Sep 03 Acq Prom Amort 934,109550 971,18202 6451 1,710.41 2,22109 968,960 .95 000 981 .03396 0 .00 12,07301 
971,162 .02 64.51 1,71041 2,221 .09 968,96095 981,033.96 12,073.01 

GUSIP . 31389DS81 FNIAA POOL #622543 6% DUE 09-01-2031 REG Issue Date . 1 Dec 01 Rate : 6% Yield to Maturity . 0% Maturity Date* 1 Sep 31 

28 Jun 04 608,581 .380 617,995 .38 13.04 6990 -114 .04 617 .881 .34 0 .00 618,99384 0 .00 1,112.50 
617,99538 13.04 6990 -114 .04 617,881 .34 618,993 .84 1,112.50 

27 Aug 03 Acq Prom Amort 608,581380 617,99538 1304 69 .90 114 .04 617,881 .34 000 618,993 .84 0 .00 1,112.50 
617,995 .38 13 .04 69 .90 11404 617,881 .34 618,993 .154 1,112 .50 

GLISIP . 3139OPF77 FNMA POOL #651890 6% 07-01-2017 BLU Issue Date.- 1 Jul 02 Rate, 6% Yield to Maturity . 0% Maturity Date : 1 Jul 17 

7 Dec 04 553,473120 579 .24421 4601 1,21860 .1,954 .23 577,289 .99 0 .00 581,276 .49 0.00 3,986 .50 
579,24421 4601 1,21860 .1,954 .23 577,289 .99 581,276 .49 3,986 .50 

19 May 03Acq Prom Amort 553,473,120 579,244 .21 4601 1,21860 1,954 .23 577,289 .99 0 .00 581,276 .49 0.00 3,986 .50 
579,24421 46.01 1,218 .60 1,954 .23 577,28999 581,27649 3.98650 

CUSIP . 31390TY60 FNMA POOL #656033 6 5% DUE 09-01-2032 REG Issue Date 1 Aug 02 Rate : 6 5% Yield to Maturity: 0% Maturity Date: I Sep 32 

12 Oct 04 986,484510 1,036,733 58 32.82 - 377.54 -377 .64 1,036,356 .04 0 .00 1,037,041 .85 0 .00 685 .81 
1,036,733 58 32.82 377.54 -377 .64 1,036,356 .04 1,037 .041 .85 68581 

18 Mar 04 Acq Prom Amort 986,484510 1,036,733.58 32 .82 37754 377.54 1,036,356 04 0.00 1,037,041 .85 000 68581 
1,036,733 58 3282 377.54 377.54 1,036.356.04 1,037,041 .85 685 .81 

CUSIP 311392136V3 FNMA REMIG TH 2002-T4 CL-A3 7 .5 12-25-2031 Issue Date:_1 Feb 02 Rate, 7.5% Yield to Maturity: 0% Maturity Date : 25 Dec 31 Estimated 
Maturity Date. 18 Aug 09 

12 Jan 04 630,721 .200 674,155 .82 2413 2413 -67959 673,476.23 0.00 692,659 .99 0.00 19,183.76 
674,155 .82 24 .13 24 .13 -679.59 673,476.23 692,659 .99 19,183 .76 

22 Jul 02 Acq Prom Amort 522,683.000 557,964 .11 1955 1955 56556 557,39855 0.00 574,012 .10 0.00 16,613.55 
557,964 .11 1955 19.55 565 .56 557,398 .55 574,012.10 16,613 .55 

8 Oct 02 Acq Prom Amort 108,038 .200 116,191 71 4.58 458 114 .03 116,077 .68 0 .00 118,647.89 0.00 2,570 .21 
116,191 .71 4.58 4.58 114 .03 116,077 .68 118,647.89 2,570.21 



Realized 
GaInALoss 

Translation Total 
Market 

Assets Sold 
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Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds 
Trade Date Security Description Base Bass Base Base Base Translation Base, 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local 

Page 188 of 45": 

Fixed Income 
:ASSIZ;N 00506 6 04-25-2017 issue L)ate . I Mar 02 Rate : 6% Yield to Maturity : 0% Maturity Date . 25 Apr 17 Estimated CUSIP: 31392CX85 FNMA PRF 

Maturity Date : 22 Jun 10 

27 Jan 04 1,347,200 000 1,466,764.00 1,113.63 1,11363 -11,481.80 1,45S,282.20 000 1,445,293.00 0.00 -9,989 .20 
1,466,764 00 1.11363 1,113.63 -11,481,80 1,455,282.20 1,445,293.00 .9,989 .20 

21 May 03Acq Prem Amon 1,347,200.000 1,466,764.00 1,11363 1,113.63 11 .481 .80 1,455,282.20 0.00 1,445,293.00 0.00 9,989.20 
1,466,764.00 1.113.63 1,11363 11,481 .80 1,455,282.20 1,445,293.00 - 9,989.20 

CUSIP. 31392GSM8 FNMA SF_H 2002-W12 GTF CL AF-4 4.24100017548 03-25-2031 issue Date : I Dec 02 Rate . 4.24100017.548% Yield to Maturity: 0% Maturity Date : 25 Mar 31 
Estimated Maturity Date . 15 Mar 06 

1 Nov 04 1,000,000.000 1,008,593.75 - 217.78 - 956.70 -956 .70 1,007,637 OS 0.00 1 .005,195 .31 0.00 -2 .441 .74 
1,008,593.75 217.78 95670 -956 .70 1,007,637 05 1 .005,195 .31 -2,441 .74 

9 Aug 04 Acq Prern Amon 1,000,000 000 1,008,593 75 217.78 956.70 95670 1,007,637.05 0.00 1,005,195.31 0.00 2,441.74 
1,008,593.75 217.78 95670 956.70 1,007,637.05 1,005,195 31 - 2,441 .74 

CUSIP- 31392GVP7 FNMA CIVIO SER 2002-T19 CL Al 6 5 07-25-2042 BFU- - Issue Date, 1 Dec 02 Rate. 6 5% Yield to Maturity. 0% Maturity Date . 25 Jul 32 

11 May 04 1,300,456 960 1,385,189.84 52 .18 28363 -28363 1,384,906 21 0.00 1,348,614 51 000 -36.291 .70 
1,385,189.84 52.18 283.63 -283 .63 1,384,906.21 1,348,614 51 -36,291.70 

10 Feb 04 Acq Prern Amon 1,300,456 960 1,385,189 84 52.18 283.63 28363 1,384,906.21 0.00 1,348,614 51 0.00 36,29170 
1,385,189.84 52.18 28363 28363 1 .384,906 21 1,348,614.51 36,291 .70 

CUSIP 31392JAP4 FNMA PREASSIGN 00014 5 67399978638 07-25-2032 Issue Uate, I Jan 03 Rate : 5 67399978638% Yield to Maturity, 0% Maturity Date 25 Jul Uid 

27 Apr 04 1,200,000 000 1,244.437.50 60.63 123.06 -123 .06 1,244,314 44 0.00 1,229,625 00 0.00 -14,689.44 
1,244,437.50 6063 12306 -12306 1,244,314.44 1,229,625.00 -14,689.44 

20 Feb 04 Acq Prem Amon 1,200,000 000 1,244,437 50 6063 12306 12306 1,244,314.44 0.00 1,229,625.00 000 14,689 .44 
1,244,437.50 6063 12306 123.06 1,244,314.44 1,229,625 00 - 14,689.44 

CUSIP 31392JYE3 FNMA REMIG SF_R 2003-W3 CL 1AI 6 5 08-25-2032 Issue Date i Feb 03 Rate, 6.5% Yield to Maturity . 0% Maturity Uate : 25 Aug 32 

21 Apr 04 1,897,907 750 2,011,948 17 10859 478.81 .1,37434 2,010,573.82 0.00 1,997,251 .37 0.00 -13,322.45 
2,011,948.17 108.59 47881 .1,37434 2,010,573.82 1,997,251.37 -13,322.45 



Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 

77 7,7~77 - T777F77 H 7, ment, iiuntm"nnber 473X' 
Account RUM .4ATT RS''LL- 1~ 'DOWIFO A 

I JAN 04 -,31 DEC, 04 .3 

Page 189 of 45Z 
Fixed Income Amortization - Taxable 
Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 
Amortization/Accretion Realized 

Asset ID Original Cost Period Year-to-clate Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Date SecuritV Description Base Base Base Base Base Translation Base Translation Total 
Acq DTte- Transactfon Type Shares/PAR Local Local Lo7al Local Local Gain/Loss LocaJ Market 

Assets Sold 
Fixed Income 
25 Feb 03 Acq Prom Amort 1,047,292 290 1,116,675.40 66 .32 292.45 1,02229 1,115,653.11 0.00 1,102,111.50 0.00 13,541 .61 

1,116,675 40 6632 292.45 1,022.29 1,115,653.11 1,102,111.50 - 13,541 .61 
8 Sep 03 Acq Prom Amort 850,615460 895,27277 42 .27 186.36 - 35205 894,920.71 0.00 895,139.87 0.00 219.16 

895,272.77 4227 18636 - 352.05 894,920.71 895,139.87 219.16 

CUSIP. 31392OUK4 FNMA REMIC SER 2001-T8 CL Al 7.5 07-25-2031 issue Uate, 1- Jul 01 Rate : 7.5% Yield to Maturity: 0% Maturity Date: 25 Jul 31 Estimated 
Maturity Date, 15 Jul 09 

2 Aug 04 710,292660 767,47678 171.32 3,151.48 .3,151 .48 764,325.31 0.00 767,005.09 0.00 2,679.78 
767.47678 171.32 3,151.48 -3,15148 764,325.31 767,005.09 2.679 .78 

15 Apr 04 Acq Prom Amort 710,292660 767,47678 17132 3,151.48 3,151 .48 764,325.31 0.00 767,00509 0.00 2,679.78 
767,476.78 171 32 3,15148 3,151 .48 764,325.31 767,005.09 2,67978 

QUSIP. 31393TB54 FNMA REMIG SER 2003-W15 CL 1A1 6 5 07-25-2043 Issue Date. I Sep 03 Hate : 6.5% Yield to Maturity . 0% Maturity Date: 25 Jul 43 

15 Apr 04 2,341,541 .380 2,480,570 41 47 .93 - 258.07 -486 .79 2,480,083 61 000 2,473,710.41 0.00 .6,373.20 
2,480,570.41 47 .93 25807 -486 .79 2,480,083.61 2,473,710.41 -6,373.20 

12 Sep 03 Acq Prom Amort 2,341,541 .380 2,480,570.41 47 .93 258.07 486.79 2,480,083.61 000 2,473,710.41 0.00 6,373.20 
2,480,570.41 47 .93 25807 48679 2,480,083.61 2,473,710.41 - 6,37320 

CUSIP. 31393YAS4 FNMA HEMIG TRUST 2004 31 VB 4.5 09-25-2027 Issue Date : 1 Apr 04 Hate : 4.5% Yield to Maturity. 0% Maturity Date: 25 Sep 27 Estimated 
Maturity Date : 4 Feb 16 

14 Oct 04 910,000.000 850,42344 461 .18 461.18 461 .18 850,884.62 000 864,500.00 0.00 13,615.38 
850,423.44 461 .18 461.18 461 .18 850,88462 864,50000 13,615.38 

2 Sep 04 Market Discount 910,000000 850,423.44 461 .18 461 .18 461 .18 850,884.62 000 864,50000 0.00 13,615 .38 
850,42344 461 .18 461 .18 461 .18 850,884.62 864,500.00 13,615.38 

CUSIP, 31394A2K1 FNMA REWC SER 2004-73 CL VB 4.5 02-25-2024 Issue Date, I Sep 04 Rate : 4 5% Yield to Maturity: 0% Maturity Date: 25 Feb 24 Estimated 
Maturity Date: 6 May 18 

18 Nov 04 910,000000 834,46289 501.97 50197 501.97 834,964.86 0.00 849,57031 0.00 14,60545 
834,46289 50197 501 .97 501.97 834,96486 849,57031 14,605 .45 

4 Oct 04 Market Discount 910,000000 834,462.89 50197 501 .97 501.97 834,964.86 0.00 849,57031 0.00 14,605 .45 
834,462.89 501.97 50197 501.97 834,964.86 849,57031 14,605 .45 



A 
'"'10 10"StwiM6, t"", 'n I JAN 04 , 31, DEC'04 

Fixed Income Amortization - Taxable 
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Calculation Method- OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Asset ID 
Amortization/Accretion 

Original Cost Period Year-to-date Cumulative 
Realized 

Trade Date Security Description 
Adjusted Cost Premium Proceeds GaIn/Loss 

Base Base Base Base Base Translation Base Translaticiri 
Acq Date Transaction Type Shares/PAR Local Local Local 

Total 

Assets Sold 
Local Local Galn/Loss Local Market 

Fixed Income 

UUSIP: 31394HTD3 FHLMC; MULTICLASs SER 2668 GL AD 4 01-15-2015 Issue Date : I Sep 03 RaW 4% Yield to Maturity : 0% Maturity Date : 15 Jan 15 Estimated 
Maturity Date: 25 Oct 07 

7 Oct 04 1.570,000 .000 1,585,209 38 - 22422 2,902.20 -3,816 .93 1,581,392.45 0.00 1,578,033.98 
1,585,209 38 224.22 2,902.20 

0.00 -3,358 .47 
-3,816 .93 1,581,392.45 1,578,033.98 -3,358.47 

11 Sep 03 Acq Prem Amort 1 .570,000 000 1,585,209.38 22422 2,902.20 3,816.93 1,581,392.45 0.00 1,578,033.98 0.00 - 3.358.47 
1,585,209.38 224.22 2,902.20 3,81693 1,581,392.45 1,578,033.98 - 3,358.47 

QUSIP- 31394LNK4 FHLMC MULTICLAsS PREASSIGN 00298 5 09-15-2018 Issue Date: I-Nov 03 Rate : 5% Yield to Maturity.'0% Maturity Date: 15 Sep 18 Estimated 
Maturity Date- 24 Nov 09 

12 Jan 04 11555,000.000 1,596,061 .72 - 78691 - 786.91 -951 .15 1,595,110.57 0.00 1,616,228.13 0.00 21,117.56 
1,596,061 .72 786.91 786.91 -951 .15 1,595,110.57 1.616.228.13 21,117.56 

14 Nov 03 Acq Prem Amort 1 .555,000 .000 1,596,061 .72 786.91 786.91 951 .15 1,595,110.57 000 1,616,228.13 0.00 21,117.56 
1,596,061 .72 78691 786.91 951 .15 1,595,110.57 1,616,228.13 21,117.56 

CUSIP. 31394NRF7 FHLMC MULTIC=PRnMSI 00366 5 08-15-2032 Issue Date : I Jan 04 Rate: 5% Yield to Maturity: 0% Maturity Date : 15 Aug 32 Estimated 
Maturity Date : 26 Jan 15 

14 Jan 04 1,667,000 000 1,614,059.73 4931 49 .31 4931 1,614,109.04 0.00 1,655,278.91 000 41,169 .87 
1,614,059.73 49 .31 49 .31 49 .31 1,614.109.04 1,655,278 91 41 .169 .87 

5 Jan 04 OID 1,667,000.000 1,614,059.73 49 .31 4931 49 .31 1 .614,109 04 0.00 1,655,278.91 0.00 41,169 .87 
1.614,059 .73 49 .31 49.31 49 .31 1,614,109.04 1 .655,278 .91 41,169 .87 

GUSIP: 31394PA45 FHLMG MULTICLASS PREASSIGN 00579 5.5 06-15-2032 Issue Date . 1 an 04 Rate : 5.5% Yield to Maturity : 0% Maturity Date : 15 Jun 32 Estimated 
Maturity Date: 22 Jul 14 

5 Jan 04 1,245,000.000 1,238,775 0o 060 060 0.60 1 .238,775 .60 0.00 1,251,565.43 0.00 12,789 .83 
1,238,775 00 0.60 060 060 1,238,775.60 1 .251,565 .43 12,789 .83 

5 Jan 04 OID 1,245,000 000 1 .238,775 .00 060 0.60 0.60 1,238,775.60 0.00 1,251,565.43 0.00 12,789.83 
1 .238 .775 .0o 0.60 0.60 060 1,238,775.60 1 .251,565 .43 12,789 .83 

GUSIP: 31394PTV5 FHLMC MULTICLAS9 SER 2748 CL LD 4.5 06-15-2016 
- __ 

Issue Date : I Feb 04 Rate: 4.5% Yield to Maturity: 0% Maturity Date: 115 Jun 16 Estimated 
Maturity Date : 23 Feb 10 

Northern Trust Generated by Northern Trust from periodic data on 2 Feb 05 
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Fixed Income Amortization - Taxable 
Page 191 of 452 

Calculation Method., OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Gain/Loss 
Trade Date Security Description Base Base Base Bass Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR LFcal Local Local Local Local GaInfLoss Local Market 

Assets Sold 
Fixed Income 

6 Aug 04 1,185,000,000 1,166,808.40 535 .52 S3552 535 .52 1 .167.343.92 0.00 1,194,628 .13 0 .00 27,284 .21 
1,166,808.40 535 .52 635 .52 535 .52 1 .167,343.92 1,194,628 .13 27,284 .21 

26 May 04Market Discount 1,185,000 .000 1,166,808 .40 535 .52 S35 .52 535.52 1,167,343.92 0.00 1,194,628 .13 0 .00 27,284 .21 
1 .166,808.40 535.52 S35 .52 535.52 1,167,343 92 1,194,628 .13 27,284 .21 

UUSIP: 31394XRF5 FHLMG MULTIGLASS PREASSIGN 00366 4 5 03-15-2011 Issue Date : 1 Apr 04 Rate ; 4 .5% Yield to Maturity : 0% Maturity Uate: 15 Mar 17 Estimated 
Maturity Date : 26 Apr 10 

13 Jul 04 660,000000 646,284 .38 262 .16 262.16 262 .16 646,546 .64 0 .00 656,05S.47 0 .00 9 .508 .93 
646,28438 26216 262 .16 262 .16 646,546.64 656,05S.47 9,508 .93 

25 May 04Market Discount 660,000000 646,284 .38 262 .16 262 .16 262 .16 646,64654 0.00 656,055.47 000 9,508 .93 
646.28438 262 .16 262 .16 262 .16 646,54654 656,055.47 9,50893 

CUSIP : 31394XUX2 FHLMG MULTICLASS PREASSIGN 00454 5 .5 03-15-2028 Issue Date: 1 May 04 Rate. 5.5% Yield to Maturity : 0% Maturity Date : 15 Mar 28 Estimated 
Maturity Date : 14 May 10 

17 Jun 04 1,465,000 000 1,505,573 63 - 102 .56 102.56 -102.56 1,505,471 .07 0.00 1,496,989 .65 0 .00 .8,481 .42 
1,505,S73 63 102.56 102.56 -102.56 1,505,471 .07 1,496,989 .65 -8.481 .42 

3 May 04 Acq Prem Amort 1,465,000.000 1,505,573 .63 102 .56 102 .56 102 .56 1,505,471 .07 0.00 1,496,989 .65 0 .00 - 8,481 .42 
1,505,573 63 10256 102 .56 102 .56 1,505,471 .07 1,496,989 .65 8,481 .42 

GUSIP 31403GS37 FNMA POOL #748538 6% DUE 11-01-2033 REG Issue Date : I Nov 03 Rate: 6% Yield to Maturity, 0% Maturity Uate: I Nov 33 

29 Jan 04 1,386,361580 1,423,620 .04 45.09 4509 -110 .22 1,423,509 .82 0.00 1,435,534 .09 0 .00 12,024.27 
1,423,620 .04 45.09 45.09 -110 .22 1,423,509 .82 1,435,534.09 12,024 .27 

5 Nov 03 Acq Prem Amorl 1,386,361 .580 1,423,620 .04 4509 45 .09 11022 1,423,509 .82 0 .00 1,435,534.09 0 .00 12 .024.27 
1,423,620.04 4509 4509 11022 1,423,509 .82 1,435,534.09 12,024 .27 

GUSIP . 31405NUK9 FNMA POOL #794486 5 5% 10-01-2034 BEU' Issue Date : I Sep 04 Rate : 5.5% Yield to Maturity: 0% Maturity Date : 1 Oct 34 

5 Nov 04 1,725,323 200 1,747,968 08 897 42 .75 -42.76 1,747,925 .32 000 1,751,472.63 0.00 3,547 .31 
1,747,968 08 8 .97 42.75 -42.75 1,747,925 .32 1,751 .472.63 3,547 .31 

13 Sep 04 Acq Prem Amort 999,999 .590 1,013,124.59 5 .20 24 .78 24 .78 1,013,099.81 0.00 1,015,155.83 0.00 2,056 .02 
1,013,124 59 520 24 .78 24 .78 1,013,099.81 1,015,155 83 2,056 .02 



21 Aug 02 Acq Prem Amort 824,324.700 912,98469 113.68 292.79 1,64161 911,343.08 0.00 930,585.31 0.00 19,242.23 
912,984.69 11368 292.79 1,641.61 911,343.08 930,585.31 19,242.23 

CUSIP 36228UPT4 GIVIO GS IVITG SECS CORP 11 2003-Cl CL A-3 4.60799980164% DUE Issue Date' I Mar 03 Rate: 4.60799980164% Yield to Maturity. 0% Maturity Date. 10 Jan 40 
01-10-2040 BEO 

28 Apr 04 1,575,000 000 1,518,213 87 19318 193.18 417.64 1,518,631.51 0.00 1,533,225.59 0.00 14,594.08 
1,518,213 87 193.18 193.18 417.64 1,518,631.51 1,533,225.59 14,594 .08 
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Fixed Income Amortization - Taxable 
Page 192 of 452 

Calculation Method. CID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion Realized 
Asset lD Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 
Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Share~PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 
13 Sep 04 Acq Prem Amort 725,323610 734,84349 3.77 17.97 1797 734,82551 0.00 736.316 .80 0.00 1,491 .29 

734,84349 3.77 1797 1797 734,82551 736,316.80 1,491.29 
8 Nov 04 756,012.010 765,93467 5.03 1983 -19.83 765,91484 0.00 767,529.39 OTC- _--Turm 

765,93467 5.03 1983 -1983 765,914.84 767,529.39 1,614.55 

13 Sep 04 Acq Prem Amort 274,675.980 278,281 10 1 85 723 7.23 278,273.88 0.00 278,860.50 0.00 586.62 
278,281.10 185 7.23 7.23 278,273.88 278,860.50 586.62 

13 Sep 04 Acq Prem Amort 481,336.030 487,65357 3.18 12 .60 12 .60 487,640.96 000 488,66889 0.00 1.027.93 
487,653.57 3.18 12 .60 1260 487,640.96 488,668.89 1,027.93 

CUSIP, 36206YOR9 UNMA POOL #425012 5 5% 11-15-2033 BLO Issue Date : I Nov 03 Rate . 5.5% Yield to Maturity .- 0% Maturity Date . 15 Nov 33 

3 Nov 04 1,012,516 280 1,046,846 91 2533 320.66 -320.66 1,046,526.26 0.00 1,034,744.18 0.00 -11,782.08 
1,046,846 91 2533 32066 -320.66 1.046,526 .26 1,034,744.18 -11,782.08 

5 Mar 04 Acq Prem Amort 1,012,516 280 1,046,846 91 25.33 320.66 32066 1,046,526.26 0.00 1,034.744 .18 0.00 - 11,782 .08 
1,046.846 91 25.33 32066 32066 1,046,526.26 1,034,744.18 11,782.08 

10,390.59 0.00 
Total United States - USID 10,390.59 

Total Government Mortgage Backed Securities - Base 10,390.59 0.00 

Commercial Mortgage-Backed 
United States - USD 
CUSIP. 07383FEG9 CM0 SEAR STEARNS COML MTG SECS MTG PTHRUCTF 2000-WF2 CL A-1 issue Date: I Oct 00 Rate . 7 .11000013351% Yield to Maturity: 0% Maturity Date : 15 Oct 32 

7.11 10-15-32 BEO 

22 Mar 04 824,324.700 912,98469 113 .68 29279 .1,641 .61 911,343 .08 0.00 930,585.31 0 .00 19.242.23 
912,984.69 11368 292 .79 -1,641 .61 911,343 .08 930,585.31 19,242 .23 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prom Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortlzation/Accration Realized 

Asset 113 Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds Galn/Loss 

Trade Date Security Description Base Base Base Base Base Translation Base Translation Total 

Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 
Fixed Income 

I I Aug 03 OID 1,575,000 .000 1,518,213 87 19318 19318 41764 1,518,631 .51 000 1,533,225 .59 0 .00 14,594 .08 

1,518,213 87 193 .18 193.18 417 .64 1,518.631 .51 1,533,225 .59 14,59408 

CUSIP, 396789ER6 CMO G ICH CAP COML FOG CORP SER 2003-C2 CL A3 4 533 DUE Issue Date. 1 Dec 03 Rate, 4.53299999237% Yield to Maturity : 0% Maturity Date: 5 Jan 36 

01-05-2036 REG 

18 Aug 04 1,249,999 990 1,236,132 81 8 .20 820 820 1,236.141 01 0.00 1,260,888 .67 0 .00 24,747 .66 

1,236,132 81 820 820 820 1,236,141 .01 1,260,888 67 24,74766 

4 Aug 04 OID 1,249,999 990 1,236,132 81 8 .20 8,20 820 1,236.141 01 0.00 1,260,888 .67 0 .00 24,747 .66 

1,236,132.81 8 .20 820 8 .20 1,236.141 .01 1,260,888 .67 24,747.66 

CUSIP : 46625MCT4 CIVIQ J P MORGAN CHASE QQML MTG SECS CORP 2001-CIBC2 CL A2 Issue Date. I Jul 01 Rate: 6.24399995804% Yield to Maturity. 0% Maturity Date. 15 Apr 35 

6 .244 04-04-2035 BEO 

13 May 04 1,500,000,000 1,632,363 28 122 .28 632 .73 .1,04652 1,631,316 76 0.00 1,595,917 .97 0 .00 -35,398.79 

1,632,363 28 12228 632 .73 -1 .046.52 1,631 .316.76 1,595,917 .97 -35,398.79 

8 Sep 03 Acq Prem Amort 1,500,000 000 1,632,363 28 122 .28 632 .73 1 .04652 1,631,316.76 000 1,595,917 .97 0 .00 35,398.79 

1,632,363.28 12228 632 .73 1,04652 1,631,316 76 1,595,917 .97 35,398 .79 

CUSiP . 52108HAS3 (;MQ LB-UHS COML MTG TR 2000-C3 COML MTG PASS CL A-1 7 .95 issue Date: I I May 00 Rate . 7 .94999980927% Yield to Maturity : 0% Maturity oate : 15 Jul 09 

DUE 07-15-2009BEO 

23 Jun 04 1,486,037.910 1,667,264 89 2,98028 17,M 85 .19,282 .94 1,647,981 .94 0.00 1,604,688 .76 0 .00 -43,293.18 

1,667,264 89 2,980 .28 17,349 .85 .19,28294 1,647,981 94 1,604,688 .76 -43,293.18 

9 Oct 03 - Acq Prem Amort 1,486,037 910 1,667,264.89 2,980 .28 17,34985 19.28294 1,647,981 .94 0.00 1,604,688 .76 0 .00 43,293.18 

1,667,264 89 2,980 .28 17,34985 19,28294 1,647.981 .94 1,604,688 .76 - 43,293.18 

CUSIP 52108HDF8 CIVIO LB-UBS COML MTG TR 2001-C2 PASSTHRU QTF CL A-2 6 653 Issue Uate: I I May 01 Rate . 6 .65299987793% 'Yield to Maturity . 0% Maturity Date : 15 Nov 27 

11-15-2027 BEO 

7 Oct 04 1,500,000.000 1,653,984 38 360 .23 4,62792 .6,265.27 1,647,719.11 0.00 1,681,113 28 0.00 33,394 .17 

1,653,984.38 36023 4,627 .92 -6,265.27 1,647,719.11 1,681,113 .28 33,394 .17 

28 Aug 03 Acq Prem Amort 1,500,000 000 1,653,984 38 36023 4,627 .92 6,265 .27 1,647,719.11 0.00 1,681,113 28 0.00 33,394 .17 

1,653,984 38 36023 4,627 .92 6,265 .27 1,647,719.11 1,681 .113 .28 33,394 .17 



Assets Sold 
Fixed Income 
CUSIP. 61745MVA8 CMO MORGAN 5TANLEY CAP I INC 2004-TOP113 CL A-3 DUE Issue Date . 1 Fab 04 Rate : 4 38999986649% Yield to Maturity : 0% Maturity Date : 13 tiOp 4* 

09-13-2045 REG 

13 Aug 04 1,450,000 000 1,457,728 50 5.59 34 .76 -34.76 1,457,693.74 0.00 1,431,818.36 0.00 .25,875.38 
1,457,728 50 5.59 34 .76 -34.76 1,457,693.74 1,431,818.36 -25,875.38 

23 Jan 04 Acq Prern Amort 1,450,000.000 1,457,728.50 559 3476 34.76 1,457,693.74 0.00 1,431,818.36 0.00 25,875.38 
1,457,728.50 5.59 3476 34.76 1,457,693 74 1,431,818.36 25,875 .38 

- 3,380.68 0.00 
Total United States - USID . 3,380.68 

Total Commercial Mortgage-Backed - Base . 3,380.68 0.00 

Non-Government Backed C.M .O .s 
United States - USD 
CUSIP: 22540ASM1 ##CMO CR SUISSE 1 ST BSTN MT6 SECS CORP COML VAtiti I HKU issue Date: 1 Jan 40 Rate . 7.32499980927% Yield to Maturity: 0% Maturity Date . 15 Apr 62 

2000-Cl A-1 7.325 7-15-0 

28 Jan 04 186,464.740 195,74429 1 37 137 -29.54 195,714.75 000 208,651 .14 0.00 12 .936 .39 
195,74429 1.37 1.37 -2954 195,71475 208,651 .14 12,936 .39 

12 Mar 01 Acq Prem Amort 186,464.740 195,744.29 137 137 2954 195,714.75 0.00 208,651 .14 0.00 12,936.39 
195,74429 137 1.37 29 .54 195.714.75 208,651 .14 12.93639 

CUSIP. 2254INS75 ##CMO CR SUISSE 1ST 6STN MTG SECS CORP 2003-CK2 CL A-3 DUE issue Date . 1 Oct 02 Rate : 4.66599988937% Yield to Maturity : 0% Maturity Date : 25 Mar 36 
03-15-2036 BEO 

23 Jan 04 1,420,000,000 1,427,100 00 1016 10 .16 -7831 1,427.021 .69 000 1,450,396.88 000 23,37519 
1,427,100 00 10 .16 10 .16 -7831 1 .427,021 .69 1,450,396 88 23,375 .19 

27 Mar 03 Acq Prem Amort 1,420,000 000 1,427,100 00 10 .16 10 .16 7831 1,427,021 .69 000 1,450,396 88 0.00 23,375.19 
1,427,100 00 10 .16 10 .16 78.31 1,427,021 .69 1 .450,396 88 23,375 .19 

- 11 .53 0.00 
Total United States - USID - 11 .53 

Total Non-Government Backed C.M.O .s - Base - 11 .53 0.00 

Northern Trust Generated by Northern Trust from periodic data on 2 Fab 05 
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Fixed Income Amortization - Taxable 
Calculation Method: OID-Per IRS Code Market Discount-Per IRS Code 

Prem Amort Tax Exempt-Per IRS Code Prem Amort Taxable-Per IRS Code 

Amortization/Accretion 
d Rea"Z:, Asset ID Original Cost Period Year-to-date Cumulative Adjusted Cost Premium Proceeds GaIn1Lo 

Trad~ -Date Security Description Base Base Base Base Base Translation Base Translation Total 
Acq Date Transaction Type Shares/PAR Local Local Local Local Local Gain/Loss Local Market 
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Fixed Income Amortization - Taxable 
Page 195 of 45,1: 

Calculation Method. OID-Per IRS Code Market Discount-Per IRS Code 
Prem Amort Tax Exempt-Per IRS Code Prom Amort Taxable-Per IRS Code 

Asset ID Original Cost Period 
Amortization/Accretion Realiz :.d 

Trade Date 
Year-to-date Cumulative Adjusted Cost Premium Proceeds -Gain/Lo 

Security Description Base Base Base Base Base Translation Bass Translation Total 

Acq Date Transaction Type Share~PAR Local Local Local Local Local Gain/Loss Local Market 

Assets Sold 

Fixed Income 

Index Linked Government Bonds 
United States - USID 
CLISIP, 9128276R8 US TREAS NTS INFLATION-INDEXED NT 3.5 DUE 01-15-2011 BEO issue 571=9.an 01 Rate : 3.84097% Yield to Maturity. 0% Maturity Date : 15 Jan 11 

Estimated Maturity Date : 15 Jan 11 

13 Aug 04, 615,000.000 742,991.52 1 .341 .24 1,604.35 -1,604.35 741,387.17 0.00 759,095.90 0.00 17,708.73 
742,991.52 1,34124 1,604.35 .1,604.35 741.387.17 759,095.90 17,708 .73 

8 Jul 04 Acq Prom Amort 430,000000 520,739.96 1,08011 1,343.22 1,343.22 519,396.74 0.00 530,749.98 000 11,353.24 
520.739.96 1,080.11 1,343.22 1,34322 519,396.74 530,749.98 11,353 .24 

27 Jul 04 Acq Prom Amort 185,000.000 222,251.56 - 261.13 - 261.13 - 261 .13 221,990.43 0.00 228,345.92 0.00 6,355.49 
222,251 .56 - 261.13 261.13 261 .13 221,99043 228,345.92 6,355.49 

- 1,341 .24 0.00 
Total United States - USD - 1,341 .24 

Total Index Linked Government Bonds - Base . 1,341 .24 0.00 

Total Fixed Income - Base . 6,168.37 0.00 

Total Assets Sold - Base . 6,168.37 0.00 

Total, : :! ::,o it . . . i %I!,, i . . . . . . . . . . . . 1 il Yt! 666,465 72, t . i "t, 11: ., i . it i'' . .. . . . . t it it' : i, i 



Fixed Income 
Government bonds 125,572,195.67 -1,537,263.770- 125,572,195.67 0.00 0.00 0.00 

Corporate bonds 15 .244,757 .35 -66,078.400- 15,244,757 .36 0.00 0.00 0.00 

Government mortgage backed securities 222,947,420 07 -473,621 .370- 222.947.420 .07 0.00 000 0.00 

Commercial mortgage-backed 17,418,332 .54 -32,333 930- 17,418,332 .54 0.00 0.00 0.00 

Asset backed securities 4,865,000.00 .000 4,865,000.00 0.00 0.00 0.00 

Non-government backed c m o.s 27 .866,499 98 -59.742 780- 27,866,499 98 0.00 0.00 0. 

Index linked government bonds 2,716,931.73 -20,834.190- 2,716,931.73 0.00 0.00 0.00 

Total fixed income 416,631,137.34 -2.189,874.440- 416,631,137.34 0.00 0.00 0.00 

Total purchases 416,631,137.34 -2,189,874 .440- 416,631,137.34 0.00 0.00 0.00 
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Investment Transaction Summary Page 196 of 45,: 

Transaction amount Realized gainAoss 
Assettype Principal Accrued Interest Cost Market Translation Total 

Other Gain/Loss 

Fixed Income 
Commercial mortgage-backed 5,339.10 000 0.00 5,339.10 0.00 5.339.10 

Non-government backed c m.o.s 0.00 .000 0.00 0.00 0.00 0.00 

Total fixed income 5,339.10 .000 0.00 5,339.10 0.00 5,339.10 

Total other gah/loss 5,339.10 .000 0.00 5,339.10 0.00 5,339.10 

Principal Paydowns 
Fixed Income 
Government mortgage backed securities 12,528,476 64 .000 13,182,161 .11 653,664.47 0.00 653,684.47 

Commercial mortgage-backed 294,651 05 .000 - 312,475.72 17,824.67 0.00 17,824.67 

Asset backed securities 1,258,152.93 .000 1,271 .360 90 13,207.97 0.00 13,207.97 

Non-goverriment backed c.rn o.s 1,992,124 89 .000 2,004,696.49 12,571 .60 0.00 12,571 .60 

Total fixed income 16,073,405.51 000 16,770,694 .22 697,288.71 0.00 697,288.71 

Total principal paydowns 16,073,405 .51 .000 16,770,694.22 697,288.71 0.00 697,288.71 

Purchases 
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Investment Transaction Summary Page 197 of 45,: 

Transaction amount 
Principal Accrued Interest 

Realized gain/loss; -
Cost Market Translation Assettype Total 

Fixed Income 
Government bonds 125,380,477.06 1,007,824.720 125,259,522 28 120,954.78 0.00 120,954.78 

Government agencies 43,916 .32 .000 - 40,528 .14 3,388.18 0.00 3,388.18 

Corporate bonds 17,990,199 95 227,613840 17,315,290.98 674,908.97 000 674,908.97 

Government mortgage backed sectudVes 209,822,673.55 458,356380 209,241,806.43 580,867.12 0.00 580.867 .12 

Commercial mortgage-backed 10,580,946 84 23,098.420 10,590,137 .07 - 9,19023 0.00 . 9,190.23 

Non-government backed c m.o .s 6,622,671 .86 12,881 .910 6,530,730 91 91,940.95 0.00 91,940.95 

Index linked government bonds 2,739,907 81 21,589220 2,715,327.38 24,580.43 0.00 24,580.43 

Total fixed income 373,160,793.39 1,751,364.490 371,693,343.19 1,487,450.20 0.00 1,487,450.20 

Total sales 373,180,793.39 1,751,364.490 371,693,343.19 1,487,450.20 0.00 1,487,450.20 
1 1 " . I I i i I ;i' : ;q . . . . ;'I ., it . . . . . . . 

it 00 ii .545 Total it' 'ii : i 28 107 i 79, 0 'jVi . :i :'i . :i 0 if it i 1'. '71", ;w it NI 1 : 

Northern Trust Generated by Notthern Trust from reviewedperiddid data on 2 Fab 05 

Sales 



United States - USID 
15 Jan 04 FHLMC GOLD W2-0024 6.971 10-01-2010 1,061 610 1,061 61 000 1 .192 .41 130.80 0.00 130.80 
15 Jan 04 CUSIP: 3128HGAZ5 
Settled 0.000000 

15 Jan 04 FHLMC MULTICLASS PREASSIGN 00172 7.5 16,225.190 16,225 .19 .000 16,819 .04 593.85 0.00 59385 
15 Jan 04 08-15-2030 
Settled CUSIP, 3133TPHD4 0.000000 

15 Jan 04 FHLMC MULTICLASS 2301 CL BC 6 5 37,952820 37,952 .82 .000 38,05800 105.18 0.00 105.18 
15 Jan 04 04-15-2016 
Settled CUSIP: 3133TSTR4 0.000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Fab 05 
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+ Investment Transaction Detail Page 198 of 45": 

Trade date Securily description Realized gain/loss 
Settle -date Aiset ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Other GainlLoss 

Fixed Income 

Commercial mortgage-backed 
United States - USD 

1 
7 Nov 04 1/0 CMO J P MORGAN CHASE COML MTG SECS 0000 5,339.10 000 0.00 5.339.10 000 5.339 .10 

17 Nov 04 CORP 2004-PNC1 COML A-4 06-12-2041 REG 
Settled CUSIP* 46625M5J4 0000000 

Total United States - USID 5,339.10 .000 0.00 5,339.10 0.00 5,339.10 

Total commercial mortgage-backed 5,339.10 .000 0.00 5,339.10 0.00 5,339.10 
Non-government backed c.m.o .s 

United States - USD 
27 Dec 04 CMO MASTR AST BACKED SECS TR 2004-HEl 0000 0.00 .000 0.00 000 0.00 0.00 
27 Dec 04 PASSTHRU CTF CL A-1 2 05 09-25-34 REG 
Pending CUSIP. 57643LEE2 0.000000 

Total United States - USD 0.00 .000 0.00 0.00 0.00 0.00 

Total non-government backed c.m o.s 0.00 .000 0.00 0.00 0.00 0.00 

Total fixed Income 5,339.10 .000 0.00 5,339.10 0.00 5,339.10 

Total other galn/loss 0.00 5,339.10 .000 0.00 5,339.10 0.00 5,339.10 

Principal Paydowns 

Fixed Income 
Government mortgage backed securities 
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Investment Transaction Detail Page 199 of 45": 

Fixed Income 

1 
5 Jan 04 FHLIVIC POOL 01-3030 5% 09-01-2033 BEO 1,397.910 1,39791 000 1,367.88 30 .03 0.00 30,03 

15 Jan 04 CUSIP. 31296MLK3 
Settled 0000000 

15 Jan 04 FHLIVIC POOL #A15075 4 5% 10-01-2033 BEO 1,471 960 1,471 .96 .000 1,39468 77.28 0.00 77.28 
15 Jan 04 CUSIP. 31296PT85 
Settled 0.000000 

1 
5 Jan 04 FHLIVIC POOL #CO1674 5 5% 11-01-2033 BEO 21,277.700 21,277 .70 .000 21,297.58 - 19 .88 0.00 - 19 .88 
15 Jan 04 CUSIP: 31292H2FO 
Settled 0000000 

15 Jan 04 FHLIVIC POOL #GI-1320 6%04-01-2014 BEO 26,951 .300 26,951 .30 .000 28,190.98 1,239.68 000 - 1,239.68 
15 Jan 04 CUSIP. 31283KPD4 
Settled 0000000 

15 Jan 04 GNIVIA POOL #268237 SER 2019 8 3% DUE 1,530.430 1,53043 000 1,601 .35 - 70 .92 000 - 70.92 
15 Jan 04 04-15-2019 REG 
Settled CUSIP. 3621954W6 0.000000 

20 Jan 04 GNIVIA POOL #080013 FLTG RT 4,625% 42,974 .790 42,97479 .000 44 .455 .46 1,48067 0.00 1,480.67 
20 Jan 04 11-20-2026 BED 
Settled CUSIP 36225CAPI 0000000 

26 Jan 04 FHLIVIC MULTICLASS SERIES T-54 CLASS-3A 7 52,738 .480 52,738 .48 000 56,32854 3,590.06 000 3,59006 
26 Jan 04 02-2S-2043 
Settled CUSIP. 31393LFMO 0.000000 

26 Jan 04 FNIVIA CIVIO SER 2002-Tl 9 CL Al 6 5 33,51S270 33,51527 .000 35.111 .73 1,596.46 0.00 1.596 .46 
26 Jan 04 07-25-2042 BEO 
Settled CUSIP, 31392GVP7 0000000 

26 Jan 04 FINIVIA POOL # 375070 7 055 04-01-2007 BEO 2,691 720 2,691.72 000 2,962.93 - 271.21 000 - 271 21 
26 Jan 04 CUSIP. 31377ET33 
Settled 0000000 

26 Jan 04 FNIVIA POOL #254403 6% DUE 08-01-2017 REG 45,927.610 45,927 .61 .000 47,849 .23 1,921 62 0.00 1,921.62 
26 Jan 04 CUSIP* 31371KRY9 
Settled 0.000000 

26 Jan 04 FNIVIA POOL #284484 6 GTD MTG PASS THRU 43,575320 43,575 .32 000 45,395 .31 1,81999 0.00 1,819.99 
26 Jan 04 CTF DUE 05-01-2009 REG 
Settled CUSIP 31372V6V3 0000000 

26 Jan 04 FNIVIA POOL #323791 6% DUE 06-01-2014 REG 32,653 .070 32,653 .07 .000 34,054.81 1,401 .74 0.00 1,401 .74 
26 Jan 04 CUSIP. 31374TUQO 
Settled 0000000 

Northern Trust Generatedby Northem Trust from reviewed periodic data on 2 Fab 05 

Trade date Security description Realized gairdloss 
Te-ftledate Asset ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 



26 Jan 04 FNMA POOL #555004 6% DUE 06-01-2017 REG 28,496 .280 28,49628 .000 29 .795 .18 1,29890 0.00 1,298.90 
26 Jan 04 CUSIP 31385WRZ4 
Settled 0000000 

26 Jan 04 FNIVIA POOL #555184 6% 04-01-2017 BEO 58,483380 58,48338 000 60,77651 2,293.13 000 2,293.13 
26 Jan 04 CUSIP* 31385WXM6 
Settled 0000000 

26 Jan 04 FNIVIA POOL #555300 6% 12-01-2017 BEO 30,114580 30,11458 .000 31,565.27 1,45069 0.00 1,450.69 
26 Jan 04 CUSIP: 31385W3HO 
Settled 0000000 

26 Jan 04 FNMA POOL #555436 6% 05-01-2033 BEO 26,516590 26,51659 .000 26,936.64 - 42005 000 - 420.05 
26 Jan 04 CUSIP 31385XBD8 
Settled 0000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 
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Investment Transaction Detail Page 200 of 45": 

Trade date Security description Realized gairilloss 
~;e_ttledate Asset ID Shares/PAR Transaction amount 
rr-adeStatus Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 

Fixed Income 

26 Jan 04 FNMA POOL #373358 7 5% DUE 03-01-2027 38,636230 38,636.23 .000 39,609 .75 973.52 0.00 973.52 
26 Jan 04 REG 
Settled CUSIP. 31377CWr6 0000000 

26 Jan 04 FNMA POOL #375538 6.7% DUE 11-01-2007 - 994120 99412 .000 1 .012 .36 1824 0.00 18 .24 
26 Jan 04 REG 
Settled CUSIP: 31377FEK8 0000000 

26 Jan 04 FNMA POOL #380845 5 63% DUE 11-01-2005 2,503600 2,50360 .000 2,576.76 73 .16 000 73.16 
26 Jan 04 REG 
Settled CUSIP- 31377MBNO 0000000 

26 Jan 04 FNMA POOL #381217 5 95% DUE 01-01-2009 1,014.350 1,014.35 .000 1,090.90 76 .55 0.00 76.55 
26 Jan 04 REG 
Settled CUSIP, 31377MPA3 0.000000 

26 Jan 04 FNIVIA POOL #381432 5.85% 02-01-2009 BEO 2,795310 2,795.31 .000 3,018.40 223.09 0.00 22309 
26 Jan 04 CUSIP. 31377MVZ1 Settled 

0.000000 

26 Jan 04 FNMA POOL #381567 6 318% DUE 04-01-2009 2,128.560 2,128.56 .000 2,127.06 1 .50 000 1.50 
26 Jan 04 REG 
Settled CUSIP: 31377MZ87 0.000000 

26 Jan 04 FNMA POOL #386354 4 019% 07-01-2013 BEO 2,557.160 2,557.16 .000 2,339.21 217.95 0.00 217.95 
26 Jan 04 CUSIP: 31377TE36 
Settled 0000000 

26 Jan 04 FNMA POOL #545759 6 5% DUE 07-01-2032 81,934 .910 81,93491 .000 84,405 .83 2,47092 0.00 - 2,470.92 
26 Jan 04 REG 
Settled CUSIP. 31385JJC3 0000000 



26 Jan 04 FNMA POOL #555514 6% 11-01-2017 BEO 50,168380 50,168 .38 .000 52,123.65 - 1,955.27 0.00 1,955.27 
26 Jan 04 CUSIP. 31385XDT1 
Settled 0000000 

26 Jan 04 FNMA POOL #622543 6% DUE 09-01-2031 AEG 16.950350 16,950.35 .000 17,210.99 - 260.64 0.00 - 260.64 
26 Jan 04 CUSIP: 31389DS81 
Settled 0.000000 

26 Jan 04 FNMA POOL #651890 6% 07-01-2017 BEO 26,169 .390 26,169.39 .000 27,347 .88 1,178.49 0.00 1,178.49 
26 Jan 04 CUSIP: 3139OPF77 
Settled 0.000000 

26 Jan 04 FNMA POOL #734729 4% 09-01-2018 BEO 7,993.350 7,993.35 .000 7,75605 237.30 0.00 237.30 
26 Jan 04 CUSIP: 314020HE4 
Settled 0000000 

26 Jan 04 FNMA POOL #748538 6% DUE 11-01-2033 REG 1,233330 1,23333 .000 1,266.39 - 33 .06 0.00 - 33 .06 
26 Jan 04 CUSIP. 31403GS37 
Settled 0000000 

26 Jan 04 FNMA PREASSIGN 00489 6.5 12-25-2042 19,431,730 19,431 .73 .000 20,596.36 1,164.63 0.00 1,164.63 
26 Jan 04 CUSIP. 31392JWJ4 
Settled 0.000000 

26 Jan 04 FNMA PREASSIGN 00698 7 01-25-2048 24,356430 24,356 .43 .000 26 .261 .02 1,904.59 0.00 1,904.59 
26 Jan 04 CUSIP. 31392CR30 
Settled 0000000 

26 Jan 04 FNMA REMIC SER 2003-WI5 CL 1A1 6 5 55,415 .640 55,41564 .000 58,698.77 3,283.13 0.00 3,283.13 
26 Jan 04 07-25-2043 
Settled CUSIP. 31393TS54 0.000000 

26 Jan 04 FNMA REMIC SER 2003-W2 CL 1-A2 7 46,771 .330 46,77133 .000 50,267 .78 3,496.45 0.00 3,496.45 
26 Jan 04 07-25-2032 
Settled CUSIP. 31392JAC3 0.000000 

26 Jan 04 FNIVIA REMIC SER 2003-W3 CL IA1 6 5 84.781 .870 84,78187 .000 90,33313 5,551 .26 0.00 5,551 .26 
26 Jan 04 08-25-2032 
Settled CUSIP. 31392JYE3 0.000000 

29 Jan 04 FNMA REMIC TR 2002-T4 CL-A3 7.5 17,149.150 17,149 .16 .000 18,287.52 1,138.36 0.00 1,138.36 
29 Jan 04 12-25-2031 
Settled CUSIP* 311392136V3 0000000 

11 Feb 04 FNMA PREASSIGN 00136 7.5 08-25-2042 31,859 .620 31,859 .63 .000 34,3B3 97 2,524.34 0.00 2.524 .34 
11 Feb 04 CUSIP 31392GFRI 
Settled 0000000 

Northern Trust Generated by Northem Trust from reviewed periodic data on 2 Feb 05 
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Trade date S@curi!y_ description Realized gaInAoss 
Te--ttledate Asief ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 

Fixed Income 



1 
7 Feb 04 FHLIVIC GOLD W2-0024 6 971 10-01-201 0 1,069150 1,069.15 .000 1,199.35 130.20 0.00 130.20 

17 Feb 04 CUSIP: 3128HGAZS 
Settled 0000000 

1 
7 Feb 04 FHLMC MULTICLASS PREASSIGN 00172 7.5 19,599,270 19,59927 .000 20,308.95 709.68 0.00 709.68 

17 Feb 04 08-15-2030 
Settled CUSIP, 3133TPHD4 0000000 

17 Feb 04 FHLIVIC MULTICLASS 2301 CL BC 6.5 22,117550 22,117.55 .000 22 .120.43 - 2.88 0.00 - 2.88 
17 Feb 04 04-15-2016 
Settled CUSIP. 3133TSTR4 0.000000 

17 Feb 04 FHUIVIC POOL #A15075 4.5% 10-01-2033 BEO 1,062.460 1,062.46 .000 1,006.68 55 .78 0.00 55.78 
17 Feb 04 CUSIP: 31296PT85 
Settled 0000000 

17 Feb 04 FHLMC POOL #C0-1 622 5% 09-01-2033 BEO 3,624.990 3,624.99 .000 3,589.59 35 .40 0.00 35.40 
17 Feb 04 CUSIP. 31292HYT5 
Settled 0000000 

17 Feb 04 FHLIVIC POOL #CO1674 5.5% 11-01-2033 BEO 21,116 .060 21,11606 .000 21 .135 .76 19 .70 0.00 19 .70 
17 Feb 04 CUSIP. 31292H2FO 
Settled 0000000 

17 Feb 04 FHLIVIC POOL #G1 -1320 6% 04-01-2014 BED 20,113 .750 20,113 .75 .000 21,032 .70 918.95 0.00 918.95 
17 Feb 04 CUSIP: 31283KPD4 
Settled 0000000 

17 Feb 04 GNIVIA POOL #268237 SER 2019 8 3% DUE 1,601.470 1,601.47 .000 1,675.45 7398 0.00 73.98 
17 Feb 04 04-15-2019 REG 
Settled CUSIP: 3621954W6 0000000 

20 Feb 04 GNIVIA POOL #080013 FLTG RT 4.625% 34,753.840 34,753.84 .000 35,935.87 1,182.03 000 1,182.03 
20 Feb 04 11-20-2026 BED 
Settled CUSIP. 36225CAP1 0000000 

25 Feb 04 FHLNIC MULTICLASS SERIES T-54 CLASS-3A 7 44,302900 44,302.90 .000 47,317.42 3,014.52 0.00 3,014.52 
25 Feb 04 02-25-2043 
Settled CUSIP, 31393LFMO 0000000 

25 Feb 04 FNIVIA CIVIO SER 2002-Tl 9 CL Al 6 5 31,009.140 31,009 .14 .000 33,028 .56 2,019.42 0.00 2,019.42 
25 Feb 04 07-25-2042 BED 
Settled CUSIP: 31392GVP7 0.000000 

25 Feb 04 FNIVIA POOL # 375070 7.055 04-01-2007 BED 2,709980 2,709.98 .000 2,976.71 - 266.73 0.00 - 266.73 
25 Feb 04 CUSIP. 31377ET33 
Settled 0.000000 

Northern Trust Generated by Northam Trust from reviewed periodic data on 2 Feb 05 
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Trade date Security description Realized gaInAoss 
Settle-date Asset ID Shares/PAR Transaction amount 
Trade-Status -B r-o-k -er[C-o m m i s s i o n Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 

Fixed Income 
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+ Investment Transaction Detail Page 203 of 45": 

Fixed Income 

25 Feb 04 FNMA POOL #254403 6% DUE 08-01-2017 REG 37,182980 37,18298 000 38,732 .68 1,549.70 0.00 1,549.70 
25 Feb o4 CUSIP. 31371KRY9 
Settled 0000000 

25 Feb 04 FNIVIA POOL #284484 6 GTD MTG PASS THRU 50,689 .150 50,689 .15 .000 52,778 .85 2,089.70 0.00 2,089.70 
25 Feb 04 CTF DUE 05-01-2009 REG 
Settled CUSIP. 31372V6V3 0.000000 

25 Feb 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 25,413400 25,413 .40 .000 26,498 .21 1,08481 000 1,08481 
25 Feb 04 CUSIP. 31374TUQO 
Settled 0.000000 

25 Feb 04 FNMA POOL #373358 7.5% DUE 03-01-2027 20,708810 20,708 81 .000 21,229.94 - 521.13 0.00 - 521.13 
25 Feb 04 REG 
Settled CUSIP. 31377CWr6 0.000000 

25 Feb 04 FNIVIA POOL #375538 6.7% DUE 11-01-2007 1,000,330 1,00033 .000 1,01834 18 .01 0.00 18 .01 
25 Feb 04 REG 
Settled CUSIP' 31377FEKS 0,000000 

25 Feb 04 FNMA POOL #380845 5.63% DUE 11-01-2005 2,516.090 2,516.09 000 2.586 .47 70 .38 0.00 70.38 
25 Feb 04 REG 
Settled CUSIP: 31377MBNo 0.000000 

25 Feb 04 FNNIA POOL #381217 5.95% DUE 01-01-2009 1 .020.010 1,02001 .000 1,095.89 75 .88 0.00 75.88 
25 Feb 04 REG 
Settled CUSIP: 31377MPA3 0.000000 

25 Feb 04 FNIVIA POOL #381432 5.85% 02-01-2009 BED 2,811000 2,811.00 .000 3,032.19 221 .19 0.00 221.19 
25 Feb 04 CUSIP, 31377MVZ1 
Settled 0.000000 

25 Feb o4 FNMA POOL #381567 6.318% DUE 04-01-2009 2,141 .350 2.141 .3S .000 2,139.84 1.51 0.00 1 .51 
25 Feb 04 REG 
Settled CUSIP. 31377MZ87 0000000 

25 Feb 04 FNMA POOL #386354 4.019% 07-01-2013 BEO 2,567480 2,567.48 .000 2.350.06 217.42 0.00 217.42 
25 Feb 04 CUSIP- 31377TE36 
Settled 0.000000 

25 Feb 04 FNIVIA POOL #545759 6 5% DUE 07-01-2032 60,183 .220 60,183 .22 .000 61,762 .38 - 1,579.16 0.00 - 1,579.16 
25 Feb 04 REG 
Settled CUSIP- 31385JJC3 0000000 

25 Feb 04 FNIVIA POOL #555004 6% DUE 06-01-2017 REG 18,940.540 18,940 .54 000 19,800 .46 - 859.92 0.00 - 859.92 
25 Feb 04 CUSIP 31385WRZ4 
Settled 0.000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Trade date Stcun!y_ description Realized gain/loss 
Te-ttledate Asset ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 



Fixed Income 

25 Feb 04 FNMA POOL #555184 6% 04-01-2017 BEO 35,485390 3S,48539 000 36,871 .18 1,385.79 0.00 1,385.79 
25 Feb 04 CUSIP'31385WXM6 
Settled 0000000 

25 Feb 04 FNMA POOL #555300 6% 12-01-2017 BED 19,403670 19,403.67 .000 20,334 .88 - 931~21 000 - 931.21 
25 Feb 04 CUSIP' 31385W3HO 
Settled 0000000 

25 Feb 04 FNMA POOL #555514 6% 11-01-2017 BEO 36,529580 36,52958 .000 37,94792 1,418.34 0.00 1,41834 
25 Feb 04 CUSIP 

, 
31385XDT1 

Settled 0000000 

25 Feb 04 FNMA POOL #622543 6% DUE 09-01-2031 REG 11,913040 11,913 .04 000 12,09601 - 182.97 000 - 182.97 
25 Feb 04 CUSIP- 31389DS81 
Settled 0000000 

25 Feb 04 FNMA POOL #651890 6% 07-01-2017 BED 31,458310 31,458 .31 000 32,869 .41 1,411.10 0.00 1,411 .10 
25 Feb 04 CUSIP 3139OPF77 
Settled 0000000 

25 Feb 04 FNMA POOL #734729 4% 09-01-2018 BEO 6,725750 6,725.75 000 6,52608 19967 000 199.67 
25 Feb 04 CUSIP. 314020HE4 
Settled 0000000 

25 Feb 04 FNMA POOL #748538 6% DUE 11-01-2033 REG 1,225980 1,22598 .000 1,25880 32 .82 000 32.82 
25 Feb 04 CUSIP: 31403GS37 
Settled 0.000000 

25 Feb 04 FNNIA PREASSIGN 00489 6 5 12-25-2042 16,546 .690 16,546.69 000 17,537.26 99057 0.00 990.57 
25 Feb 04 CUSIP 31392JWJ4 
Settled 0000000 

25 Feb 04 FNMA PREASSIGN 00698 7 01-25-2048 17,445210 17,44521 .000 18 .80893 1,36372 0.00 1,363.72 
25 Feb 04 CUSIP. 31392CR30 
Settled 0000000 

25 Feb 04 FNMA PREASSIGN 00831 7 11-25-2033 21,948520 21,948 .52 .000 23,568 .28 1,619.76 000 1,619.76 
25 Feb 04 CUSIP: 31393U4Q3 
Settled 0,000000 

25 Feb 04 FNMA REMIC SER 2003-W15 CL IA1 6.5 56,831 .500 56,831 .50 .000 60,196.92 3,365.42 0.00 3,365.42 
25 Feb 04 07-25-2043 
Settled CUSIP. 31393TB54 0000000 

25 Feb 04 FNIVIA REMiC SER 2003-W2 CIL 1 -A2 7 36,448 .460 36,448 .46 000 39,170.59 2,722.13 0.00 2,722.13 
25 Feb 04 07-25-2032 
Settled CUSIP: 31392JAC3 0000000 

Northern Trust Generated by Northern Trust from reviewedperiodic data on 2 Feb 05 
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25 Feb 04 FNMA REMIC SER 2003-W3 CL 1A1 6 5 81,077 .090 81,077 .09 .000 86,380.31 5,303.22 000 5,303.22 
25 Feb 04 08-25-2032 
Settled CUSIP: 31392JYE3 0000000 

15 Mar 04 FHLMC GOLD W2-0024 6.971 10-01-2010 1,898250 1,898.25 .000 2,127.19 - 228.94 000 - 228.94 
15 Mar 04 CUSIP. 3128HGAZS 
Settled 0.000000 

15 Mar 04 FHLMC MULTICLASS PREASSIGN 00172 7.5 15,727.360 15,72736 000 16,288.39 561 .03 0.00 561.03 
15 Mar 04 08-15-2030 
Settled CUSIP 3133TPHD4 0000000 

15 Mar 04 FHLMC POOL #A15075 4 5% 10-01-2033 BEO - 531660 531 .66 000 - 503.75 2791 000 2791 
15 Mar 04 CUSIP. 31296PT85 
Settled 0000000 

15 Mar 04 FHLMC POOL #CO1674 5.5% 11-01-2033 BEO 50,529590 50,529 .59 000 50,576 .67 47.08 000 4708 
15 Mar 04 CUSIP* 312921-12FO 
Sealed 0.000000 

15 Mar 04 FHLMG POOL #G1-1320 6% 04-01-2014 BEO 20,272 .650 20,27265 .000 21,19367 921.02 0.00 921 .02 
15 Mar 04 CUSIP 31283KPD4 
Settled 0000000 

15 Mar 04 GNMA POOL #268237 SER 2019 8 3% DUE 1,588.200 1,58820 .000 1,66137 73 .17 0.00 73 .17 
15 Mar 04 04-15-2019 REG 
Settled CUSIP. 3621954W6 0000000 

22 Mar 04 GNMA POOL #080013 FLTG FIT 4 625% 21,393790 21,393.79 000 22,11261 - 718.82 000 - 718.82 
22 Mar 04 11-20-2026 SEO 
Settled CUSIP: 36225CAPI 0.000000 

25 Mar 04 FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 47,590050 47,590 .05 000 50,826 .72 3,23667 000 3,236.67 
25 Mar 04 02-25-2043 
Settled CUSIP. 31393LFMO 0000000 

25 Mar 04 FNMA CMO SER 2002-T19 CL Al 6 5 71,239 .530 71,239 .53 000 75,873.74 4,634.21 0.00 4,634.21 
25 Mar 04 07-25-2042 BEO 
Settled CUSIP 31392GVP7 0000000 

25 Mar 04 FNMA POOL # 375070 7 055 04-01-2007 BEO 2,728320 2,728.32 000 2,990.03 - 261.71 0.00 - 261 .71 
25 Mar 04 CUSIP. 31377ET33 
Settled 0.000000 

25 Mar 04 FNMA POOL #254403 6% DUE 08-01-2017 REG 63,285370 63,28537 000 65,911 .92 - 2.626 .55 0.00 2,626.55 
25 Mar 04 CUSIP: 31371KRY9 
Settled 0.000000 
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25 Mar 04 FNMA POOL #284484 6 GTD MTG PASS THRU 39,256.280 39,25628 .000 40,851 .87 1,59559 000 1,595.59 

25 Mar 04 CTF DUE 05-01-2009 REG 
Settled CUSIP: 31372V6V3 0.000000 

25 Mar 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 23,714.820 23,714 .82 .000 24,720 .98 1,006.16 0.00 1,006.16 

25 Mar 04 CUSIP. 31374TUQO 
Settled 0000000 

25 Mar 04 FNMA POOL #373358 7 5% DUE 03-01-2027 13 .676.360 13,676 .36 .000 14,020 .03 - 343.67 000 - 343.67 

25 Mar 04 REG 
Settled CUSIP. 31377CWT6 0.000000 

25 Mar 04 FNMA POOL #375538 6.7% DUE 11-01-2007 1,006590 1 .006 .59 .000 1,024.34 17.75 0.00 17.75 

25 Mar 04 REG 
Settled CUSIP, 31377FEKB 0.000000 

25 Mar 04 FNMA POOL #380845 5 63% DUE 11-01-2005 2,528620 2,52862 .000 2,595.96 67.34 0.00 67 .34 

25 Mar 04 REG 
Settled CUSIP: 31377MBNO 0.000000 

25 Mar 04 FNMA POOL #381217 5,95% DUE 01-01-2009 1,025710 1,025.71 000 1,100.83 7512 0.00 75 .12 

25 Mar 04 REG 
Settled CUSIP. 31377MPA3 0000000 

25 Mar 04 FNMA POOL #381432 5 85% 02-01-2009 BED 2,826850 2,82685 .000 3,045.90 219.05 0.00 219.05 

25 Mar 04 CUSIP. 31377MVZI 
Settled 0.000000 

25 Mar 04 FNMA POOL #381567 6 318% DUE 04-01-2009 2,999.750 2,999.75 .000 2,997.64 2.11 0.00 2.11 

25 Mar 04 REG 
Settled CUSIP. 31377MZ87 0.000000 

25 Mar 04 FNMA POOL #386354 4 019% 07-01-2013 BEO 3,144.480 3,14448 000 2,880.22 26426 0.00 264.26 

25 Mar 04 CUSIP. 31377TE36 
Settled 0000000 

25 Mar 04 FNMA POOL #545759 6 5% DUE 07-01-2032 76,168830 76,168 .83 000 78,107 .36 1,938.53 0.00 - 1,938.53 

25 Mar 04 REG 
Settled CUSIP. 31385JJC3 0.000000 

25 Mar 04 FNMA POOL #555004 6% DUE 06-01-2017 REG 20,918860 20,91886 000 21,86453 - 94567 000 945.67 

25 Mar 04 CUSIP. 31385WRZ4 
Settled 0000000 

25 Mar 04 FNMA POOL #555184 6% 04-01-2017 BED 32,617.930 32,61793 000 33,88622 - 1,268.29 0.00 - 1,26829 

25 Mar 04 CUSIP. 31385WXM6 
Settled 0.000000 
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25 Mal 04 FNMA POOL #555300 6% 12-01-2017 BEO 26,130.990 26,130 .99 000 27,379.95 1,248.96 0.00 1,248.96 
25 Mal 04 CUSIP: 31385W3HO 
Settled 0000000 

25 Mar 04 FNMA POOL #555514 6% 11-01-2017 BEO 48,281 .970 48,281 .97 .000 50,148.99 1,867.02 0.00 1,867.02 
25 Mar 04 CUSIP. 31385XDTI 
Settled 0000000 

25 Mar 04 FNMA POOL #622543 6% DUE 09-01-2031 REG 27,024390 27,024.39 .000 - 27,438.95 - 414.56 0.00 - 414.56 
25 Mar 04 CUSIP* 31389DS81 
Settled 0000000 

25 Mar 04 FNMA POOL #651890 6% 07-01-2017 BEO 25,257.710 25 .257.71 .000 - 26,385.87 1,128.16 0.00 1,128.16 
25 Mar 04 CUSIP: 3139OPF77 
Settled 0000000 

25 Mar 04 FNMA PREASSIGN 00489 6 5 12-25-2042 12,551 .140 12,551 .14 000 - 13,301 .59 - 750.45 000 - 750.45 
25 Mar 04 CUSIP. 31392JWJ4 
Settled 0000000 

25 Mar 04 FNMA PREASSIGN 00698 7 01-25-2048 17,900 .170 17,900 .17 .000 - 19,298 .99 1,398.82 0.00 1,398.82 
25 Mar 04 CUSIP: 31392CR30 
Settled 0.000000 

25 Mar 04 FNMA PREASSIGN 00831 7 11-25-2033 23,502 .920 23,50292 .000 - 25,235.78 1,732.86 0.00 1,73286 
25 Mar 04 CUSIP. 31393U4Q3 
Settled 0.000000 

25 Mar 04 FNMA REMIC SER 2003-W15 CL 1A1 6 5 69,453 .040 69,453.04 .000 - 73,563.79 4,110.75 0.00 4,110.75 
25 Mar 04 07-25-2043 
Settled CUSIP. 31393TB54 0.000000 

25 Mar 04 FNMA REMIC SER 2003-W2 CL 1-A.2 7 35,389.440 35,389.44 000 - 38,029 .74 2,640.30 000 2,640.30 
25 Mar 04 07-25-2032 
Settled CUSIP, 31392JAC3 0000000 

25 Mar 04 FNMA REMIC SER 2003-W3 CL 1A1 6 5 59,526560 59,52656 000 - 63,415 .86 3,889.30 0.00 3,889.30 
25 Mar 04 08-25-2032 
Settled CUSIP 31392JYE3 0000000 

15 Apr 04 FHLMC GOLD W2-0024 6.971 10-01-2010 1,090200 1,09020 .000 1,220.26 - 130.06 000 - 130.06 
15 Apr 04 CUSIP 3128HGAZS 
Settled 0000000 

15 Apr 04 FHLMC MULTICLASS PREASSIGN 00172 7.5 16,135 .460 16,135 .46 000 16,691 .47 - 5S6.01 000 - 556.01 
15 Apr 04 08-15-2030 
Settled CUSIP: 3133TPHD4 0000000 
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15 Apr 04 FHLIVIC POOL #CO1674 5 5-1.11-01-2033 BEO 68,850390 68,85039 000 68,914 .48 - 64.09 0.00 - 64 .09 
15 Apr 04 CUSIP: 31292H2FO 
Settled 0.000000 

15 Apr 04 FHLMC POOL #G1-1320 6% 04-01-2014 BEO 28,249 .780 28,249 .78 000 29,525.17 1,275.39 0.00 1,275.39 
IS Apr 04 CUSIP: 31283KPD4 
Settled 0.000000 

15 Apr 04 GNIVIA POOL #268237 SER 2019 8.3% DUE 49,023 .900 49,023.90 .000 51,275.97 2,252.07 0.00 2,252.07 
15 Apr 04 04-15-2019 REG 
Settled CUSIP: 3621954W6 0000000 

15 Apr 04 GNIVIA POOL #425012 5 5% 11-15-2033 BED 7,521830 7,521 .83 .000 7,776.49 - 264.66 0.00 - 254.66 
IS Apr 04 CUSIP. 36206YOR9 
Settled 0.000000 

20 Apr 04 GNIVIA POOL #080013 FLTG RT 4.625% 15,524000 15 .524 .00 .000 16,039 .87 - 515.87 0.00 - 515.87 
20 Apr 04 11-20-2026 BED 
Settled CUSIP. 36225CAP1 0.000000 

26 Apr 04 FHLIVIC MULTICLASS SERIES T-54 CLASS-3A 7 61,003570 61,00357 .000 65,150 .43 4,14686 0.00 4,146.86 
26 Apr 04 02-25-2043 
Settled CUSIP: 31393LFMO 0.000000 

26 Apr 04 FNIVIA CIVIO SER 2002-Tl 9 CL At 6 5 109,541420 109,541 .42 .000 116,658.71 7,117.29 0.00 7,117.29 
26 Apr 04 07-25-2042 BEO 
Settled CUSIP: 31392GVP7 0.000000 

26 Apr 04 FNIVIA POOL # 375070 7.055 04-01-2007 BED 2,746.820 2,746.82 .000 3,002.97 - 256.15 0.00 - 256.15 
26 Apr 04 CUSIP: 31377ET33 
Settled 0000000 

26 Apr 04 FNIVIA POOL #2544D3 6% DUE 08-01-2017 REG 66,941 .110 66,941 .11 .000 69,706.89 2,765.78 0.00. 2,765.78 
26 Apr 04 CUSIP. 31371KRY9 
Settled 0.000000 

26 Apr 04 FNIVIA POOL #284484 6 GTD IVITG PASS THRU 46,854 .820 46,8S4.82 .000 48,730.16 1,875.34 0.00 1,875.34 
26 Apr 04 CTF DUE 05-01-2009 REG 
Settled CUSIP. 31372V6V3 0.000000 

26 Apr 04 FNIVIA POOL #323791 6% DUE 06-01-2014 REG 27,839330 27,839 .33 .000 29,012 .76 1,173.43 0.00 1 .173.43 
26 Apr 04 CUSIP. 31374TUQO 
Settled 0,000000 

26 Apr 04 FNIVIA POOL #373358 7 5% DUE 03-01-2027 9.953230 9,95323 000 10,202 .97 - 249.74 000 - 249.74 
26 Apr 04 REG 
Settled CUSIP: 31377CWr6 0000000 
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26 Apr 04 FNMA POOL #375538 6 7% DUE 11-01-2007 1,012880 1,012.88 .000 1,030.35 1747 0.00 17.47 
26 Apr 04 REG 
Settled CUSIP. 31377FEK8 0.000000 

26 Apr 04 FNMA POOL #380845 5 63% DUE 11-01-2005 2,541230 2,541.23 000 2,60526 6403 000 64.03 
26 Apr 04 REG 
Settled CUSIP. 31377MBNO 0000000 

26 Apr 04 FNMA POOL #381217 5.95% DUE 01-01-2009 1,031.440 1,03144 000 1,105.70 74 .26 0.00 7426 
26 Apr 04 REG 
Settled CUSIP* 31377MPA3 0,000000 

26 Apr 04 FNMA POOL #381432 5 85% 02-01-2009 BED 2,842730 2,842.73 .000 3,059.36 21663 0.00 216.63 
26 Apr 04 CUSIP. 31377MVZ1 
Settled 0.000000 

26 Apr 04 FNIVIA POOL #381567 6.318% DUE 04-01-2009 2,172.190 2,172.19 .000 2,17066 1 .53 0.00 1.53 
26 Apr 04 REG 
Settled CUSIP. 31377MZ87 0000000 

26 Apr 04 FNIVIA POOL #386354 4.019% 07-01-2013 BEO 2,590.550 2,59055 .000 2,374.33 21622 0.00 216.22 
26 Apr 04 CUSIP: 31377TE36 
Settled 0000000 

26 Apr 04 FNMA POOL #555004 6% DUE 06-01-2017 REG 31,267 .680 31,267 .68 .000 32,674 .69 1,407.01 0.00 1,407.01 
26 Apr 04 CUSIP: 31385WRZ4 
Settled 0000000 

26 Apr 04 FNMA POOL #555184 6% 04-01-2017 BEO 50,635950 50,635 .95 .000 52,59568 1,959.73 0.00 1,959.73 
26 Apr 04 CUSIP: 31385WXM6 
Settled 0.000000 

26 Apr 04 FNMA POOL #555300 6% 12-01-2017 BEO 29,203.420 29,20342 000 30,593 .14 1,389.72 0.00 1.389 .72 
26 Apr 04 CUSIP: 31385W3H0 
Settled 0000000 

26 Apr 04 FNMA POOL #555514 6% 11-01-2017 BEO 66,670830 66,67083 .000 69,237 .67 2,56684 0.00 2,566.84 
26 Apr 04 CUSIP. 31385XDT1 
Settled 0.000000 

26 Apr 04 FNMA POOL #622543 6% DUE 09-01-2031 REG 21,077.910 21,077.91 .000 21,40083 - 322.92 0.00 - 32292 
26 Apr 04 CUSIP. 31389DS81 
Settled 0.000000 

26 Apr 04 FNMA POOL #651890 6% 07-01-2017 BEO 32,209420 32,209 .42 .000 33,641 .S4 1,432.12 0.00 1,432.12 
26 Apr 04 CUSIP. 3139OPF77 
Settled 0000000 
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17 May 04 CUSIP. 31283KPD4 
Settled 0000000 
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26 Apr 04 FNMA POOL #656033 6 5% DUE 09-01-2032 111,520.280 111,52028 000 117,192.93 5,67265 0.00 5,672.65 
26 Apr 04 REG 
Settled CUSIP 31390TY60 0.000000 

26 Apr 04 FNMA PREASSIGN 00078 6 5 10-25-2031 101,288.420 101,288.42 .000 105,362.75 4,074.33 0.00 4,074.33 
26 Apr 04 CUSIP. 313921DF2 
Settled 0000000 

26 Apr 04 FNMA PREASSIGN 00489 6 5 12-25-2042 18,377.420 18,37742 .000 19,47624 1,09882 0.00 1 .098 .82 
26 Apr 04 CUSIP: 31392JWJ4 
Settled 0000000 

26 Apr 04 FNMA PREASSIGN 00698 7 01-25-2048 28,355010 28,355 .01 .000 30,570 .03 2,215.02 0.00 2,215.02 
26 Apr 04 CUSIP: 31392CR30 
Settled 0.000000 

26 Apr 04 FNMA PREASSIGN 00831 7 11-25-2033 42,696 .610 42,69661 000 45,841 .48 3,14487 000 3,144.87 
26 Apr 04 CUSIP* 31393U403 
Settled 0000000 

26 Apr 04 FNMA REMIC SER 2003-W2 CL 1-A2 7 50,623.780 50,623.78 .000 54,39650 3,77272 0.00 3,772.72 
26 Apr 04 07-25-2032 
Settled CUSIP. 31392JAC3 0000000 

26 Apr 04 FNMA REMIC SER 2003-W3 CL 1A1 6 5 92,909.990 92,909 .99 .000 97,748 .29 4,838.30 0.00 4,838.30 
26 Apr 04 08-25-2032 
Settled CUSIP: 31392JYE3 0.000000 

29 Apr 04 FNMA REMIC SER 2003-Wl 5 CL W 6 5 65,155760 65,155 .76 .000 69,009 .89 3,854.13 0.00 3,854.13 
29 Apr 04 07-25-2043 
Settled CUSIP, 31393TB54 0.000000 

17 May 04 FHLIMC GOLD W2-0024 6 971 10-01-2010 1,508.010 1,50801 000 1.685.74 - 177.73 000 - 177.73 
17 May 04 CUSIP: 3128HGAZ5 
Settled 0.000000 

17 May 04 FHLMC MULTICLASS PREASSIGN 00172 7 5 19,787 .590 19,78759 .000 20,469.45 681 86 0.00 681 .86 
17 May 04 08-15-2030 
Settled CUSIP 3133TPHD4 0.000000 

17 May 04 FHLMC POOL #A1 -9 168 5.5% 03-01-2034 BEO 26,580050 26,580.05 .000 27,326 .06 746.01 0.00 746.01 
17 May 04 CUSIP. 31296UFH9 
Settled 0.000000 

17 May 04 FHLMC POOL #GI-1320 6% 04-01-2014 BEO 28,707.340 28,70734 000 29,994 .39 1,287.05 0.00 1,287.05 



17 May 04 GNMA POOL #268237 SER 2019 8.3% DUE 34,753 .770 34,75377 .000 36,345 .13 - 1,591.36 000 - 1 .59136 
17 May 04 04-15-2019 REG 
Settled CUSIP: 3621954W6 0.000000 

17 May 04 GNMA POOL #425012 5.5% 11-15-2033 BED 18,365.180 18,365 .18 000 18,986 .14 - 620.96 000 - 620.96 
17 May 04 CUSIP: 36206YDR9 
Settled 0000000 

20 May 04 GNMA POOL #080013 FLTG AT 4 625% 28,843 .790 28,84379 .000 29,791 .33 - 947.54 0.00 - 947.54 
20 May 04 11-20-2026 BEO 
Settled CUSIP, 36225CAP1 0.000000 

25 May 04 FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 47,122650 47,122 .65 .000 50,324.50 3,201.85 000 3,201 .85 
25 May 04 02-25-2043 
Settled CUSIP* 31393LFMO 0000000 

25 May 04 FNMA CMO SEA 2002-Tl 9 CL Al 6.5 144,029000 144,029.00 .000 153,377.22 9,34822 0.00 9,34822 
25 May 04 07-25-2042 BEO 
Settled CUSIP. 31392GVP7 0.000000 

25 May 04 FNMA POOL # 375070 7.055 04-01-2007 BEO 2,765420 2,765.42 .000 - 3,01680 - 251 .38 0.00 - 251.38 
25 May 04 CUSIP* 31377ET33 
Settled 0000000 

25 May 04 FNMA POOL #254403 6% DUE 08-01-2017 REG 63,150010 63,15001 .000 65,748 .75 2,598.74 0.00 2,598.74 
25 May 04 CUSIP. 31371KRY9 
Settled 0000000 

25 May 04 FNMA POOL #284484 6 GTD MTG PASS THAL) 39,800410 39,800 .41 000 41,371 .60 1,571 .19 0.00 1,571 .19 
25 May 04 CTF DUE 05-01-2009 REG 
Settled CUSIP* 31372V6V3 0000000 

25 May 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 35,626170 35,62617 .000 37,11910 1,492.93 000 1,492.93 
25 May 04 CUSIP 31374TUQO 
Settled 0000000 

25 May 04 FNMA POOL #373358 7.5% DUE 03-01-2027 22,302360 22,302.36 000 22,861 .20 - 55884 000 - 55884 
25 May 04 REG 
Settled CUSIP: 31377CWT6 0.000000 

25 May 04 FNMA POOL #375538 6.7% DUE 11-01-2007 1,019200 1,01920 .000 1,03643 17 .23 0.00 17.23 
25 May 04 REG 
Settled CUSIP 31377FEK8 0.000000 

25 May 04 FNMA POOL #380845 5.63% DUE 11-01-2005 2,553890 2,553.89 .000 2,615.94 62 .05 0.00 62 .05 
25 May 04 REG 
Settled CUSIP. 31377MBNO 0000000 
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25 May 04 FNMA POOL #381217 5 95% DUE 01 -01 -2009 1,037200 1,037.20 .000 1,110.76 73 .56 0.00 73 .56 
25 May 04 REG 
Settled CUSIP 31377MPA3 0.000000 

25 May 04 FNMA POOL #381432 5.85% 02-01-2009 BED 2,858720 2,858.72 .000 3,07333 21461 0.00 214.61 
25 May 04 CUSIP. 31377MVZ1 
Settled 0.000000 

25 May 04 FNMA POOL #381567 6.318% DUE 04-01-2009 2,606980 2,60698 000 2,605.15 1 .83 000 183 
25 May 04 REG 
Settled CUSIP. 31377MZ87 0000000 

25 May 04 FNMA POOL #386354 4 019% 07-01-2013 BEO 2,883.570 2,88357 .000 2,644.60 238.97 0.00 238.97 
25 May 04 CUSIP. 31377TE36 
Settled 0.000000 

25 May 04 FNMA POOL #555004 6% DUE 06-01-2017 REG 33,206 .860 33,206 .86 000 34 .695 .05 1.48819 0.00 1,488.19 
25 May 04 CUSIP 31385WRZ4 
Settled 0000000 

25 May 04 FNMA POOL #555184 6% 04-01-2017 BEO 59,064140 59,064.14 000 61,34063 2,27649 0.00 2,27649 
25 May 04 CUSIP: 31385WXM6 
Settled 0.000000 

25 May 04 FNMA POOL #555300 6% 12-01-2017 BEO 33,534 .330 33,53433 .000 35,123.99 1,589.66 0.00 1.589.66 
25 May 04 CUSIP 31385W3HO 
Settled 0.000000 

25 May 04 FNMA POOL #SS5514 6% 11-01-2017 BEO 66.960560 66,96056 .000 69,528.57 2,568.01 0.00 2,568.01 
25 May 04 CUSIP. 31385XDT1 
Settled 0.000000 

25 May 04 FNMA POOL #622543 6% DUE 09-01-2031 REG 27,446.180 27,446 .18 .000 27,866.19 - 420.01 0.00 - 420.01 
25 May 04 CUSIP. 31389DS81 
Settled 0.000000 

25 May 04 FNMA POOL #651890 6% 07-01-2017 BEO 48,317 .830 48,31783 .000 50,457 .52 2,139.69 0.00 2,139.69 
25 May 04 CUSIP. 3139OPF77 
Settled 0000000 

25 May 04 FNMA POOL #656033 6 5% DUE 09-01-2032 95,895920 95,89592 000 100,76881 4,87289 0.00 4,872.89 
25 May 04 REG 
Settled CUSIP: 31390TY60 0000000 

25 May 04 FNMA PREASSIGN 00078 6 5 10-25-2031 85,605.040 85,60504 .000 89,066.15 3,461.11 0.00 3,461.11 
25 May 04 CUSIP. 313921DF2 
Settled 0.000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

'77-
'A unt,,n6mber 4,73 U0, Stti4mie"nt LU7 Agcount Namw ~FREEQOW FORUM, ITA79p§A L: 1 jA 04'-'~ 3116EC 04 

1w a 

Investment Transaction Detail Page 212 of 45~1 

Trade date Security description Realized gain/loss 
~~e-ttledate Tsset ID Shares/PAR Transaction amount 
Trade-Status 'groker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 

Fixed Income 



25 May 04 FNMA PREASSIGN 00698 7 01-25-2048 28,825170 28,82517 000 31,076 .20 2,251.03 0.00 2.251 .03 
25 May 04 CUSIP. 31392CR30 
Settled 0000000 

25 May 04 FNMA PREASSIGN 00831 7 11-25-2033 39,465 .5SO 39,46555 .000 42,157.55 2,692.00 0.00 2,692.00 
25 May 04 CUSIP. 31393U4Q3 
Settled 0000000 

25 May 04 FNMA REMIC SER 2003-W2 CL 1 -A2 7 32,008 .570 32,00857 .000 34,169.76 2,161 .19 0.00 2,161 .19 
25 May 04 07-25-2032 
Settled CUSIP: 31392JAC3 0000000 

25 May 04 FNMA REMIC SER 2003-W3 CL 1 Al 6 5 81,220.130 81,220.13 .000 85,445 .33 4,225.20 0.00 4,225.20 
25 May 04 08-25-2032 
Settled CUSIP- 31392JYE3 0.000000 

1 
5 Jun 04 FHLMC GOLD W2-0024 6 971 10-01-2010 1,108620 1,108.62 .000 1,237.95 - 129.33 0.00 - 129.33 

15 Jun 04 CUSIP: 3128HGAZ5 
Settled 0000000 

15 Jun 04 FHLMC MULTICLASS PREASSIGN 00172 7.5 16,676900 16,67690 .000 17,251 .57 - 574.67 0.00 - 574.67 
15 Jun 04 08-15-2030 
Settled CUSIP. 3133TPHD4 0.000000 

15 Jun 04 FHUMC POOL #A1-9168 5 5% 03-01-2034 BEO 60,793870 60,79387 .000 62,498.38 1,704.61 0.00 1,704.51 
15 Jun 04 CUSIP. 31296UFH9 
Settled 0000000 

15 Jun 04 FHUMC POOL #G1-1320 6% 04-01-2014 BEO 22,719 .850 22,71985 .000 23.732.57 1,01272 0.00 1,012.72 
15 Jun 04 CUSIP 31283KPD4 
Settled 0.000000 

15 Jun 04 GNMA POOL #268237 SER 2019 8 3% DUE 35,369.840 35,369.84 .000 36,985.06 1,61522 0.00 1,615.22 
15 Jun 04 04-15-2019 REG 
Settled CUSIP 3621954W6 0000000 

15 Jun 04 GNMA POOL #425012 5 5% 11-15-2033 BED 20,187.910 20,187 .91 000 20 .869 .78 - 68187 0.00 - 68187 
15 Jun 04 CUSIP: 36206YDR9 
Settled 0000000 

21 Jun 04 GNMA POOL #080013 FLTG RT 4.625% 37,613 .230 37,61323 .000 38,830 .46 1 .217.23 0.00 1,217.23 
21 Jun 04 11-20-2026 BEO 
Settled CUSIP: 36225CAPI 0000000 

25 Jun 04 FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 61,356 .300 61,356 .30 .000 65,523.31 4,167.01 0.00 4,167.01 
25 Jun 04 02-25-2043 
Settled CUSIP: 31393LFMO 0000000 
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25 Jun 04 FNMA POOL #284484 6 GTD MTG PASS THRU 38,794970 38,794 .97 .000 40,303 .66 1,508.69 000 1,50869 
25 Jun 04 CTF DUE 05-01-2009 REG 
Settled CUSIP. 31372V6V3 0.000000 

25 Jun 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 30,003570 30.00357 .000 31,253 .00 1,249.43 0.00 1,249.43 
25 Jun 04 CUSIP. 31374TUQO 
Settled 0000000 

25 Jun 04 FNMA POOL #373358 7 5% DUE 03-01-2027 - 871 .330 871.33 .000 - 893.13 - 21 .80 0.00 - 21 .80 
25 Jun 04 REG 
Settled CUSIP. 31377CWT6 0.000000 

25 Jun 04 FNMA POOL #375538 6 7% DUE 11-01-2007 1,025580 1,025.58 .000 1,042.64 16 .96 000 16 .96 
25 Jun 04 REG 
Settled CUS(P: 31377FEKB 0.000000 

25 Jun 04 FNMA POOL #380845 5 63% DUE 11 -01 -2005 2,566.620 2,56662 .000 2,62561 S8 .99 0.00 5899 
25 Jun 04 REG 
Settled CUSIP 31377MBNO 0000000 

25 Jun 04 FNMA POOL #381217 5 95% DUE 01 -01 -2009 1 .191 .980 1,191 .98 .000 1,275.12 83.14 0,00 83.14 
25 Jun 04 REG 
Settled CUSIP: 31377MPA3 0000000 

25 Jun 04 FNIVIA POOL #381432 5 85% 02-01-2009 BEO 2,874.810 2,874.81 .000 3,087.14 212.33 0.00 212.33 
25 Jun 04 CUSIP: 31377MVZ1 
Settled 0000000 

25 Jun 04 FNMA POOL #381567 6 318% DUE 04-01-2009 2,200850 2,20085 .000 2,199.30 1.55 000 1.55 
25 Jun 04 REG 
Settled CUSIP 313T7MZ87 0000000 

25 Jun 04 FNMA POOL #386354 4,019% 07-01-2013 BEO 2,612.670 2,61267 .000 2,397.61 215.06 0.00 21506 
25 Jun 04 CUSIP 31377TE36 
Settled 0000000 
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25 Jun 04 FNMA CMO SER 2002-T19 CL At 6 5 93,767520 93,767.52 .000 99,846 .61 - 6,079.09 0.00 - 6,079.09 
25 Jun 04 07-25-2042 BEO 
Settled CUSIP. 31392GVP7 0.000000 

25 Jun 04 FNMA POOL # 375070 7.055 04-01-2007 BEO 2,784.140 2,784.14 .000 3,030.19 - 246.05 0.00 - 246.05 
25 Jun 04 CUSIP. 31377ET33 
Settled 0000000 

25 Jun 04 FNMA POOL #254403 6% DUE 08-01-2017 REG 49,847530 49,847.53 .000 51,890.02 - 2,042.49 0.00 - 2,04249 
25 Jun 04 CUSIP, 31371KRY9 
Settled 0000000 



25 Jun 04 FNMA POOL #555004 6% DUE 06-01-2017 REG 29,549 .540 29,54954 000 30,86801 1,318.47 000 1,318.47 
25 Jun 04 CUSIP: 31385WRZ4 
Settled 0.000000 

25 Jun 04 FNMA POOL #555184 6% 04-01-2017 BEO 52,288620 52,288 .62 .000 54,294 .98 2,006.36 0.00 2,00636 
25 Jun 04 CUSIP- 31385WXM6 
Settled 0.000000 

25 Jun 04 FNIVIA POOL #555300 6% 12-01-2017 BED 23,729470 23,729 .47 .000 24,849 .65 1,120.18 0.00 1,120.18 
25 Jun 04 CUSIP. 31385W3HO 
Settled 0000000 

25 Jun 04 FNMA POOL #555514 6% 11-01-2017 SE0 43,900000 43,900.00 '000 45,576 .58 1,67658 0.00 1 .676 .58 
25 Jun 04 CUSIP: 31385XDT1 
Settled 0.000000 

25 Jun 04 FNIVIA POOL #622543 6% DUE 09-01-2031 REG 27,725 .970 27,725 .97 .000 28 .149.73 - 423.76 0.00 - 423.76 
25 Jun 04 CUSIP. 31389DS81 
Settled 0.000000 

25 Jun 04 FNMA POOL #651890 6% 07-01-2017 BEO 36,503360 36,50336 .000 38,112 .83 1,609.47 0.00 1,609.47 
25 Jun 04 CUSIP. 3139OPF77 
Settled 0000000 

25 Jun 04 FNIVIA POOL #656033 6.5% DUE 09-01-2032 82,27-7.580 82,277 .58 000 86,453 .83 4,176.25 0.00 4,176.25 
25 Jun 04 REG 
Settled CUSIP: 31390TY60 0.000000 

25 Jun 04 FNMA PREASSIGN 00078 6 5 10-25-2031 89,377-990 89 .377.99 .000 92,991 .65 3,613.66 0.00 3,613.66 
25 Jun 04 CUSIP. 313921DF2 
Settled 0.000000 

25 Jun 04 FNIVIA PREASSIGN 00698 7 01-25-2048 27,079 .580 27 .079.58 .000 29,19356 2,11398 0.00 2,113.98 
25 Jun 04 CUSIP. 31392CR30 
Settled 0.000000 

25 Jun 04 FNMA PREASSIGN 00831 7 11-25-2033 45,198390 45,198.39 .000 48,233.39 3,03S.00 0.00 3,035.00 
25 Jun 04 CUSIP. 31393U403 
Settled 0.000000 

25 Jun 04 FNMA REMIC SER 2001 -T8 CL Al 7.5 22,653030 22,65303 .000 24,409.09 1,756.06 000 1,756.06 
25 Jun 04 07-25-2031 
Settled CUSIP: 31392OUK4 0.000000 

25 Jun 04 FNMA REMIC SER 2003-W2 CL 1 -A2 7 49,173.470 49,17347 .000 52,441 .74 3,268.27 0.00 3,268.27 
25 Jun 04 07-25-2032 
Settled CUSIP. 31392JAC3 0.000000 
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25 Jun 04 FNIVIA SER 2001 -50 CL BA 7 10-25-2041 49,914 .310 49,91431 000 53,10072 3,186.41 0.00 3.18641 
25 Jun 04 CUSIP. 31392AJW9 
Settled 0000000 

1 
5 Jul 04 FHLIVIC GOLD W2-0024 6 971 10-01-2010 1,525.990 1,525.99 .000 1 .701 .99 - 17600 0.00 - 176.00 
15 Jul 04 CUSIP* 3128HGAZS 
Settled 0000000 

15 Jul 04 FHLIVIC POOL #G1-1320 6% 04-01-2014 BED 20,270.230 20,270.23 .000 21,167 .91 897.68 0.00 897.68 
15 Jul 04 CUSIP. 31283KPD4 
Settled 0.000000 

1 
5 Z 04 GNIVIA POOL #268237 SER 2019 8 3% DUE 1,267.950 1,26795 .000 1,32568 57.73 0.00 57 .73 
15 Ju 04 04-15-2019 REG 
Settled CUSIP: 3621954W6 0.000000 

15 Jul 04 GNMA POOL #425012 5.5% 11-15-2033 BED 15,571370 15,571 .37 .000 16,096 .69 - 525.32 0.00 - 525.32 
15 Jul 04 CUSIP* 36206YDR9 
Settled 0000000 

20 Jul 04 GNIVIA POOL #080013 FLTG PIT 4.625% 55,695950 55,69595 000 57,479 .85 1,78390 0.00 1.78390 
20 Jul 04 11-20-2026 BED 
Settled CUSIP. 36225CAP1 0000000 

26 Jul 04 FHLIVIC MULTICLASS SERIES T-54 CLASS-31A 7 58,222.620 58,22262 .000 62,17480 3,952.18 0.00 3,952.18 
26 Jul 04 02-25-2043 
Settled CUSIP: 31393LFMO 0.000000 

26 Jul 04 FNIVIA CIVIO SER 2002-Tl 9 CL Al 6 5 54,974.680 54,97468 .000 58,53445 3,55977 0.00 3.559 .77 
26 Jul 04 07-25-2042 BED 
Settled CUSIP, 31392GVP7 0000000 

26 Jul 04 FNIVIA POOL # 375070 7 OS5 04-01-2007 BED 2,803030 2,803.03 000 3,043.18 - 24015 0.00 - 240.15 
26 Jul 04 CUSIP. 31377ET33 
Settled 0000000 

26 Jul 04 FNIVIA POOL #254403 6% DUE 08-01-2017 REG 39,523 .290 39,52329 .000 41,135 .27 1,611 .98 0.00 1,61198 
26 Jul 04 CUSIP. 31371KRY9 
Settled 0000000 

26 Jul 04 FNMA POOL #284484 6 GTD IVITG PASS THRU 42,265.530 42,265 .53 .000 43,882 .61 1,617.08 0.00 1,617.08 
26 Jul 04 CTF DUE 05-01-2009 REG 
Settled CUSIP. 31372V6V3 0.000000 

26 Jul 04 FNIVIA POOL #323791 6% DUE 06-01-2014 REG 23,984.660 23,984 .66 24,976.70 - 99204 0.00 - 992.04 
26 Jul 04 CUSIP: 31374TUQO 
Settled 0,000000 
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26 Jul 04 FNMA POOL #373358 7.5% DUE 03-01-2027 40,957 .820 40,957.82 000 41,981 .05 1,023.23 0.00 1,023.23 
26 Jul 04 REG 
Sealed CUSIP' 31377CWT6 0000000 

26 Jul 04 FNMA POOL #375538 6.7% DUE 11-01-2007 1,031.980 1,031 .98 .000 1,048.63 - 1665 0.00 - 16 .65 
26 Jul 04 REG 
Settled CUSIP' 31377FEK8 0000000 

26 Jul 04 FNMA POOL #380845 5 63% DUE 11 -01 -2005 2,579.400 2,57940 .000 2,635.08 55.68 0.00 55 .68 
26 Jul 04 REG 
Settled CUSIP. 31377MBNO 0000000 

26 Jul 04 FNMA POOL #381217 5.95% DUE 01-01-2009 1,198.640 1,198.64 .000 1,280.75 82 .11 0.00 82 .11 
26 Jul 04 REG 
Settled CUSIP 31377MPA3 0000000 

26 Jul 04 FNMA POOL #381432 5.85% 02-01-2009 SEC 2,890.990 2,89099 .000 3,100.76 209.77 0.00 209.77 
26 Jul 04 CUSIP' 31377MVZI 
Settled 0000000 

26 Jul 04 FNMA POOL #381567 6 318% DUE 04-01-2009 2.634.900 2,63490 .000 2,633.05 1 .85 0.00 1 .85 
26 Jul 04 REG 
Settled CUSIP. 31377MZ87 0000000 

26 Jul 04 FNMA POOL #386354 4.019% 07-01-2013 SEC 2,905.060 2,90506 .000 2,667.91 237.15 0.00 237.15 
26 Jul 04 GUSIP: 31377TE36 
Settled 0000000 

26 Jul 04 FNIVIA POOL #555004 6% DUE 06-01-2017 REG 21,970 .000 21,970 .00 coo 22,945 .66 - 975.66 0.00 - 975.66 
26 Jul 04 CUSIP. 31385WRZ4 
Settled 0,000000 

26 Jul 04 FNIVIA POOL #555514 6% 11-01-2017 BEO 44,684780 44,684.78 .000 46,38368 1,698.90 0.00 1,698.90 
26 Jul 04 CUSIP' 31385XDTI 
Settled 0000000 

26 Jul 04 FNIVIA POOL #622543 6% DUE 09-01-2031 REG 17,943 .900 17,943.90 000 18,217.79 - 273.89 0.00 - 273.89 
26 Jul 04 CUSIP. 31389DS81 
Settled 0000000 

26 Jul 04 FNMA POOL #651890 6% 07-01-2017 BED 30,164.860 30,16486 .000 31,488 .64 1,323.78 0.00 1,323.78 
26 Jul 04 CUSIP. 3139OPF77 
Settled 0000000 

26 Jul 04 FNMA POOL #656033 6 5% DUE 09-01-2032 49,326550 49,32655 .000 51,827 .31 2.500 .76 0.00 2.500.76 
26 Jul 04 REG 
Settled CUSIP: 31390TY60 0000000 
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26 Jul 04 FNIVIA PREASSIGN 00698 7 01-25-2048 17,634630 17.63463 000 19,010 .78 1,376.15 0.00 1,376.15 

26 Jul 04 CUSIP: 31392CR30 
Settled 0000000 

26 Jul 04 FNIVIA PREASSIGN 00831 7 11-25-2033 48,555960 48,555 .96 .000 51,761 .28 3,205.32 0.00 3,205.32 

26 Jul 04 CUSIP. 31393U4Q3 
Settled 0000000 

26 Jul 04 FNIVIA REMIC SER 2001-TB CL Al 7 5 31,791630 31 .791 .63 000 34,215 .10 2,42347 000 2,423.47 

26 Jul 04 07-25-2031 
Settled CUSIP. 31392OUK4 0000000 

26 Jul 04 FNIVIA REMIC SER 2003-W2 CL 1-A2 7 49,984420 49,98442 .000 53,251 .85 3,267.43 0.00 3,267.43 

26 Jul 04 07-25-2032 
Settled CUSIP. 31392JAC3 0.000000 

26 Jul 04 FNIVIA SER 2001-50 CL BA 7 10-25-2041 45,853.440 45,853 .44 .000 48,77897 2,925.53 0.00 2,925.53 

26 Jul 04 CUSIP: 31392AJW9 - 
Settled 0000000 

16 Aug 04 FHLIVIC GOLD W2-0024 6.971 10-01-2010 1,536460 1,53646 .000 1 .711 .49 - 175.03 0.00 - 175.03 

16 Aug 04 CUSIP'3128HGAZ5 
Settled 0000000 

16 Aug 04 FHLIVIC POOL #G1-1 320 6% 04-01-2014 BED 18,933.730 18,933 .73 .000 19,766 .38 832.65 0.00 832.65 

16 Aug 04 CUSIP. 31283KPD4 
Settled 0.000000 

16 Aug 04 GNIVIA POOL #268237 SER 2019 8 3% DUE 1 .253 .990 1,253.99 .000 1,310.91 5692 000 56.92 

16 Aug 04 04-15-2019 REG 
Settled CUSIP 3621954W6 0000000 

16 Aug 04 GNIVIA POOL #425012 5 5% 11-15-2033 BEO 13,070.010 13,070 .01 .000 13,510.39 44038 0.00 440.38 

16 Aug 04 CUSIP. 36206YDR9 
Settled 0.000000 

20 Aug 04 GNIVIA POOL #080013 FLTG RT 4 625% 11,321 .760 11,321 .76 .000 11,680.12 358.36 000 358.36 

20 Aug 04 11-20-2026 BEO 
Settled CUSIP 36225CAPI 0000000 

25 Aug 04 FHLIVIC MULTICLASS SERIES T-54 CLASS-3A 7 57,491 .760 57,491 .76 .000 61,392 .57 3,90081 0.00 3,900.81 

25 Aug 04 02-25-2043 
Settled CUSIP' 31393LFMO 0000000 

25 Aug 04 FNIVIA CIVIO SER 2002-T19 CL Al 6 5 33,097.130 33,097 .13 000 35,23796 2,14083 000 2,140.83 

25 Aug 04 07-25-2042 BED 
Settled CUSIP 31392GVP7 0000000 
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25 Aug 04 FNMA POOL # 375070 7 055 04-01-2007 BED 2,214,954 960 2,214,954.96 .000 2,399,462.78 184,507.82 0.00 - 184,507.82 

25 Aug 04 CUSIP: 31377ET33 
Settled 0.000000 

25 Aug 04 FNMA POOL #254403 6% DUE 08-01-2017 REG - 27,637 .060 27,637 .06 .000 28,759.63 - 1,122.57 0.00 - 1,122.57 

25 Aug 04 CUSIP. 31371KRY9 
Settled 0.000000 

25 Aug 04 FNMA POOL #284484 6 GTD MTG PASS THRU 44,545230 44,54523 .000 46,22483 1,679.60 000 1,679.60 

25 Aug 04 CTF DUE 05-01-2009 REG 
Settled CUSIP: 31372V6V3 0000000 

25 Aug 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 22,744620 22,744 .62 .000 23,679.73 935.11 0.00 935.11 
25 Aug 04 CUSIP' 31374TUGO 
Settled 0.000000 
. 
25 Aug 04 FNMA POOL #373358 7.5% DUE 03-01-2027 8,763.460 8,76346 .000 8,982.10 218.64 0.00 218.64 

25 Aug 04 REG 
Settled CUSIP 31377CWr6 0.000000 

25 Aug 04 FNMA POOL #375538 6 7% DUE 11-01-2007 1,038440 1,03844 000 1,054.84 1640 0.00 1640 
25 Aug 04 REG 
Settled CUSIP: 31377FEK8 0000000 

25 Aug 04 FNMA POOL #380845 5 63% DUE 11-01-2005 2,592260 2,59226 000 2,645.03 52 .77 0.00 52 .77 

25 Aug 04 REG 
Settled CUSIP. 31377MBNO 0.000000 

25 Aug 04 FNMA POOL #381217 5.95% DUE 01-01-2009 1,205.330 1,20533 .000 1,286.57 81 .24 0.00 81 .24 

25 Aug 04 REG 
Settled CUSIP: 31377MPA3 0.000000 

25 Aug 04 FNMA POOL #381432 5 85% 02-01-2009 BED 2,907240 2,907.24 .000 3,114.86 207.62 0.00 207.62 

25 Aug 04 CUSIP: 31377MVZI 
Settled 0.000000 

25 Aug 04 FNMA POOL #381567 6.318% DUE 04-01-2009 2,229.830 2,229.83 .000 2,228.26 1.57 0.00 1 .57 

25 Aug 04 REG 
Settled CUSIP: 31377MZ87 0000000 

25 Aug 04 FNMA POOL #386354 4 019% 07-01-2013 BED 2,634950 2.634.95 .000 2,421.23 213.72 0.00 213.72 

25 Aug 04 CUSIP 31377TE36 
Settled 0000000 

25 Aug 04 FNMA POOL #555004 6% DUE 06-01-2017 REG 22,778 .750 22,778 .75 .000 23,786.09 1,007.34 0.00 1,007.34 

25 Aug 04 CUSIP: 31385WRZ4 
Settled 0.000000 
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25 Aug 04 FNIVIA POOL #555514 6% 11-01-2017 BEO 28,191 .120 28,191 .12 .000 29,258.67 - 1,067.55 0.00 - 1,067.55 
25 Aug 04 CUSIP. 31385XDTI 
Settled 0000000 

25 Aug 04 FNMA POOL #651890 6% 07-01-2017 BEO 12,372060 12,372.06 .000 12,912.76 - 540.70 0.00 - 540.70 
25 Aug 04 CUSIP' 3139OPFT7 
Settled 0000000 

25 Aug 04 FNMA POOL #656033 6.5% DUE 09-01-2032 61,009.160 61,00916 .000 64,098.97 3,089.81 0.00 3,089.81 
25 Aug 04 REG 
Settled CUSIP 31390TY60 0000000 

25 Aug 04 FNMA PREASSIGN 00698 7 01-25-2048 14,529870 14,52987 .000 15,663 .37 1,133.50 0.00 1,133.50 
25 Aug 04 CUSIP- 31392CR30 
Settled 0000000 

25 Aug 04 FNMA PREASS)GN 00831 7 11-25-2033 73,048870 73,04887 000 77,802 .06 4,753.19 0.00 4,753.19 
25 Aug 04 CUSIP. 31393U403 
Settled 0.000000 

25 Aug 04 FNMA REMIC SER 2003-W2 CL I -A2 7 37,705340 37,705 .34 .000 40,135.89 2,430.55 0.00 2.430 .55 
25 Aug 04 07-25-2032 
Settled CUSIP. 31392JAC3 0.000000 

25 Aug 04 FNMA SER 2001-50 CL BA 7 10-25-2041 47.496000 47,49600 .000 50,318,87 2,822.87 000 2,822.87 
25 Aug 04 CUSIP- 31392AJW9 
Settled 0000000 

30 Aug 04 FNIVIA REMIC SER 2001-T8 CL Al 7.5 19 .458520 19,458.53 000 20.916 .01 1,457.48 0.00 1,457.48 
30 Aug 04 07-25-2031 
Settled CUSIP: 31392OUK4 0000000 

15 Sep 04 FHLMC GOLD W2-0024 6.971 10-01-2010 1,547020 1,54702 .000 1,72132 - 174.30 000 - 174.30 
15 Sep 04 CUSIP: 3128HGAZ5 
Settled 0.000000 

15 Sep 04 FHLIAC POOL #Gl-1320 6% 04-01-2014 BEO 15,076 .240 15,076 .24 000 15,735 .15 658.91 0.00 658.91 
15 Sep 04 CUSIP: 31283KPD4 
Settled 0000000 

15 Sep 04 GNMA POOL #268237 SER 2019 8.3% DUE 1,263.380 1,26338 .000 1,320.55 57 .17 000 57.17 
15 Sep 04 04-15-2019 REG 
Settled CUSIP- 3621954W6 0000000 

15 Sep 04 GNMA POOL #425012 S.5% 11-15-2033 BEO 20,153050 20,15305 .000 20,831 .30 67825 0.00 678.25 
15 Sep 04 CUSIP. 36206YDR9 
Settled 0.000000 
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20 Sep 04 GNMA POOL #080013 FLTG RT 4 625% 42,881470 42,881 47 000 44,22238 1,34091 0.00 1,340.91 
20 Sep 04 11-20-2026 BEO 
Settled CUSIP' 36225CAPI 0000000 

27 Sep 04 FHLMC MULTICLASS SEF41ES T-54 CLASS-3A 7 49,096 .600 49,09660 .000 52,426 .02 3,329.42 0.00 3.329.42 
27 Sep 04 02-25-2043 
Settled CUSIP: 31393LFMO 0.000000 

27 Sep 04 FNMA ClV10 SER 2002419 CIL All 6.5 39,832050 39,83205 000 42,40526 2,57321 000 2,573.21 
27 Sep 04 07-25-2042 BEO 
Settled CUSIP 31392GVP7 0000000 

27 Sep 04 FNIVIA POOL #254403 6% DUE 08-01-2017 REG 26,781 .950 26,781 .95 .000 27,864 .52 1,08257 0.00 1,082.57 
27 Sep 04 CUSIP. 31371KRY9 
Settled 0000000 

27 Sep 04 FNMA POOL #284484 6 GTD MTG PASS THRU 35,631 .710 35,631 .71 000 36,951 .94 1,320.23 0.00 1,32023 
27 Sep 04 CTF DUE 05-01-2009 REG 
Settled CUSIP* 31372V6V3 0.000000 

27 Sep 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 19,701 .170 19,701 .17 .000 20.505 .39 - 804.22 0.00 - 804.22 
27 Sep 04 CUSIP 31374TUQo 
Settled 0.000000 

27 Sep 04 FNMA POOL #373358 7.5% DUE 03-01-2027 5,393.870 5,39387 .000 5,528.22 134.35 000 134.35 
27 Sep 04 REG 
Settled CUSIP; 31377CWT6 0.000000 

27 Sep 04 FNMA POOL #375S38 6 7% DUE 11 -01 -2007 1,044,920 1,044.92 .000 1,060.99 16 .07 0.00 16.07 
27 Sep 04 REG 
Settled CUSIP: 31377FEK8 0000000 

27 Sep 04 FNIVIA POOL #380845 5.63% DUE 11-01-2005 2,605.190 2,605.19 .000 2,654.45 49 .26 0.00 49.26 
27 Sep 04 REG 
Settled CUSIP. 31377MBNO 0000000 

27 Sep 04 FNMA POOL #381217 5 95% DUE 01-01-2009 1,212,070 1,21207 .000 1,29220 80.13 0.00 80.13 
27 Sep 04 REG 
Settled CUSIP: 31377MPA3 0000000 

27 Sep 04 FNMA POOL #381432 5 85% 02-01-2009 BEO 2,923.580 2,923.58 .000 3,128.43 204.85 000 204.85 
27 Sep 04 CUSIP 31377MVZi 
Settled 0000000 

27 Sep 04 FNMA POOL #381567 6 318% DUE 04-01-2009 2,243240 2,24324 .000 2,241.66 158 0.00 1 .58 
27 Sep 04 REG 
Settled CUSIP. 31377MZ87 0.000000 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Trade date Securi! description Realized gain/loss get ly 
Settle date A 

D 
Shares/PAR Transaction amount 

Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 

Fixed Income 



27 Sep 04 FNMA POOL #386354 4.019% 07-01-2013 BEO 2,645.570 2,645.57 .000 2,432.74 212.83 0.00 212.83 
27 Sep 04 CUSIP. 31377TE36 - 
Settled 0000000 

27 Sep 04 FNIVIA POOL #460408 6.2% 05-01-2011 BEO 1,048.480 1,048.48 000 1,141.24 - 92 .76 000 - 92 .76 
27 Sep 04 CUSIP. 3138IGNZ7 
Settled 0000000 

27 Sep 04 FNIVIA POOL #555004 6% DUE 06-01-2017 REG 18,713180 18,713 .18 .000 19,536 .64 - 823.46 0.00 - 82346 
27 Sep 04 CUSIP 31385WRZ4 
Settled 0000000 

27 Sep 04 FNIVIA POOL #555514 6% 11-01-2017 BEO 27,738510 27,73851 000 28,78398 1,04547 0.00 1,04547 
27 Sep 04 CUSIP: 31385XDTI 
Settled 0000000 

27 Sep 04 FNIVIA POOL #651890 6% 07-01-2017 BEO 13,666 .170 13,666.17 .000 14,260.50 - 594.33 0.00 - 594.33 
27 Sep 04 CUSIP. 3139OPF77 
Settled 0.000000 

27 Sep 04 FNIVIA POOL #656033 6 5% DUE 09-01-2032 61,446830 61,44683 .000 64,554.97 3,108.14 0.00 3,108.14 
27 Sep 04 REG 
Settled CUSIP: 31390TY60 0.000000 

27 Sep 04 FNMA PREASSIGN 00698 7 01-25-2048 20,577070 20,577.07 .000 22 .181 .71 1,604.64 0.00 1,60464 
27 Sep 04 CUSIP 31392CR30 
Settled 0000000 

27 Sep 04 FNMA PREASSIGN 00831 7 11-25-2033 77,052100 77,05210 000 81,981 .11 4,92901 0.00 4,929.01 
27 Sep 04 CUSIP. 31393U403 
Settled 0,000000 

27 Sep 04 FNNIA REMIC SER 2003-W2 CIL 1-A2 7 31,908900 31,90890 .000 33,931 90 2,02300 0.00 2,023.00 
27 Sep 04 07-25-2032 
Settled CUSIP 31392JAC3 0000000 

27 Sep 04 FNMA SER 2001-50 CL BA 7 10-25-2041 44,879.090 44,87909 000 47,497 .80 2,618.71 0.00 2,618.71 
27 Sep 04 CUSIP. 31392AJW9 
Settled 0.000000 

15 Oct 04 FHLIVIC GOLD W2-0024 6 971 10-01-2010 1,557.620 1,557.62 000 1,731.03 - 173.41 0.00 - 173.41 
15 Oct 04 CUSIP- 3128HGAZS 
Settled 0000000 

15 Oct 04 FHLIVIC POOL #G1 -1320 6% 04-01-2014 BEO 14,421 .530 14,42153 .000 15,047 .61 - 626.08 0.00 - 626.08 
15 Oct 04 CUSIP. 31283KPD4 
Settled 0000000 
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15 Oct 04 GNIVIA POOL #268237 SER 2019 8 3% DUE 1,298800 1,298.80 .000 1,357.39 58.59 0.00 58 .59 
15 Oct 04 04-15-2019 REG 
Settled CUSIP. 3621954W6 0.000000 

1 
5 Oct 04 GNMA POOL #425012 5 5% 11-15-2033 BEO 12,174360 12 .174 .36 000 12,583 .60 409.24 0.00 409.24 
15 Oct 04 CUSIP: 36206YDR9 
Settled 0000000 

20 Oct 04 GNIVIA POOL #080013 FLTG RT 4.625% 37,966.170 37,966.17 .000 39,140 .59 - 1 .174 .42 0.00 1,174.42 
20 Oct 04 11-20-2026 BED 
Settled CUSIP: 36225CAP1 0.000000 

20 Oct 04 GNIVIA REMIC TR 1999-1 CL Z 6.5 01-20-2029 12,575240 12,575.24 .000 13,169.03 - 593.79 0.00 - 593.79 
20 Oct 04 CUSIP' 38371-111`145 
Settled 0.000000 

25 Oct 04 FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 43,429330 43,429.33 .000 46,373.14 2,94381 0.00 2,943.81 
25 Oct 04 02-25-2043 
Settled CUSIP: 31393LFMO 0.000000 

25 Oct 04 FNIVIA CIVIO SER 2002-Tl 9 CL At 6.5 46,559.570 46,55957 000 48,891 .31 2,331.74 0.00 2,331.74 
25 Oct 04 07-25-2042 BEO 
Settled CUSIP. 31392GVP7 0000000 

25 Oct 04 FNMA POOL #254403 6% DUE 08-01-2017 REG 28,260.470 28,260 .47 .000 29,398 .21 1,137.74 0.00 1,137.74 
25 Oct 04 CUSIP: 31371KRY9 
Settled 0.000000 

25 Oct 04 FNIVIA POOL #284484 6 GTD MTG PASS THRU 30,056980 30,056 .98 .000 31,154,41 1,097.43 0.00 1,097.43 
25 Oct 04 CTF DUE 05-01-2009 REG 
Settled CUSIP 31372V6V3 0000000 

25 Oct 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 16.215310 16,215.31 .000 16,87332 658.01 000 65801 
25 Oct 04 CUSIP. 31374TUQO 
Settled 0000000 

25 Oct 04 FNIVIA POOL #373358 7 5% DUE 03-01-2027 8,339220 8,339.22 .000 8,546.65 207.43 0.00 207.43 
25 Oct 04 REG 
Settled CUSIP'31377CWT6 0000000 

25 Oct 04 FNIVIA POOL #375538 6.7% DUE 11-01-2007 1,051 450 1 .05145 000 1,067.26 1581 0.00 15 .81 
25 Oct 04 REG 
Settled CUSIP. 31377FEK8 0000000 

25 Oct 04 FNMA POOL #380845 5 63% DUE 11-01-2005 3,361 .150 3,361.15 3,420.71 59.56 000 59.56 
25 Oct 04 REG 
Settled CUSIP: 31377MBNO 0.000000 
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25 Oct 04 FNMA POOL #381217 5 95% DUE 01-01-2009 1,218.830 1,218.83 000 1,29811 79 .28 000 79.28 
25 Oct 04 REG 
Settled CUSIP 31377MPA3 0000000 

25 Oct 04 FNMA POOL #381432 5.85% 02-01-2009 EEO 2,940040 2,94004 .000 3,14278 202.74 0.00 202.74 
25 Oct 04 CUSIP. 31377MVZ1 
Settled 0000000 

25 Oct 04 FNMA POOL #381567 6.318% DUE 04-01-2009 2,676.140 2,676.14 .000 2,67426 1.88 0.00 1.88 
25 Oct 04 REG 
Settled CUSIP. 313T7MZ87 0.000000 

25 Oct 04 FNIVIA POOL #386354 4 019% 07-01-2013 BED 2,937060 2.93706 .000 2,702.54 234.52 0.00 234.52 
25 Oct 04 CUSIP: 31377TE36 
Settled 0000000 

25 Oct 04 FNMA POOL #460408 6 2% 05-01-2011 EEO 1,054.470 1,054.47 000 1,146.85 - 92 .38 000 - 92.38 
25 Oct 04 CUSIP. 31381GNZ7 
Settled 0.000000 

25 Oct 04 FNMA POOL #555004 6% DUE 06-01-2017 REG 13,368290 13,36829 000 13,954.13 - 58584 0.00 - 585.84 
25 Oct 04 CUSIP'31385WRZ4 
Settled 0000000 

25 Oct 04 FNMA POOL #555514 6% 11-01-2017 BEO 26,747.690 26,74769 .000 27,751 .87 1 .004 .18 000 1 .004.18 
25 Oct 04 CUSIP 31385XDT1 
Settled 0.000000 

25 Oct 04 FNMA POOL #651890 6% 07-01-2017 EEO 15,562270 15,562 .27 000 16,236 .30 - 674.03 0.00 - 674.03 
25 Oct 04 CUSIP' 3139OPF77 
Settled 0.000000 

25 Oct 04 FNMA POOL #656033 6 S% DUE 09-01-2032 53,135 .350 53,135 .35 .000 55,820 .32 2,684.97 0.00 2,684.97 
25 Oct 04 REG 
Settled CUSIP. 31390TY60 0.000000 

25 Oct 04 FNMA PREASSIGN 00698 7 01-25-2048 19,523020 19,523.02 .000 21,044.98 1,521 .96 0.00 1,521.96 
25 Oct 04 CUSIP. 31392CR30 
Settled 0000000 

25 Oct 04 FNMA PREASSIGN 00831 7 11-25-2033 76,501 .790 76,501 .79 .000 81,331 .28 4,829.49 0.00 4,829.49 
25 Oct 04 CUSIP 31393U403 
Settled 0.000000 

25 Oct 04 FNMA REMIC SER 2003-W2 CL I-A2 7 31,034 .850 31 .03485 .000 32 .977 .37 1,942.52 0.00 1,942.52 
25 Oct 04 07-25-2032 
Settled CUSIP: 31392JAC3 0.000000 
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25 Oct 04 FNIVIA SER 2001-50 CIL SA 7 10-25-2041 - 40,346690 40,34669 .000 42,667 .08 2,320.39 0.00 2,320.39 
25 Oct 04 CUSIP 31392AJW9 
Settled 0.000000 

1 
5 Nov 04 FHLIVIC GOLD W2-0024 6 971 10-01-2010 - 736200 736.20 .000 - 817.17 - 80,97 000 - 80.97 

15 Nov 04 CUSIP: 3128HGAZ5 
Settled 0000000 

1 
5 Nov 04 FHLIVIC POOL #G11-1320 6% 04-01-2014 BED 13,986060 13,986 .06 000 14,589.12 60306 0.00 603,06 
15 Nov 04 CUSIP. 31283KPD4 
Settled 0.000000 

15 Nov 04 GNIVIA POOL #268237 SER 2019 8.3% DUE 1,168950 1,168.95 .000 1,221 .52 52.57 0.00 52 .57 
15 Nov 04 04-15-2019 REG 
Settled CUSIP. 3621954W6 0.000000 

15 Nov 04 GNIVIA POOL #425012 5.5% 11-15-2033 BEO 4,912.450 4,912.45 .000 5,07738 164 .93 0.00 164.93 
15 Nov 04 CUSIP: 36206YDR9 
Settled 0000000 

22 Nov 04 GNIVIA POOL #080013 FLTG RT 4 625% 19,287.530 19,28753 .000 19 .876 .70 589.17 0.00 589.17 
22 Nov 04 11-20-2026 BED 
Settled CUSIP, 36225CAPI 0000000 

22 Nov 04 GNIVIA REMIC TR 1999-1 CL Z 6 5 01-20-2029 58,398620 58,39862 .000 61,06585 2,667.23 0.00 - 2,667.23 
22 Nov 04 CUSIP. 38371-11IR45 
Settled 0.000000 

26 Nov 04 FHLIVIC MULTICLASS PREASSIGN 00871 6 - 274240 27424 .000 - 286.69 - 12.45 0.00 - 12 .45 
26 Nov 04 09-25-2016 
Settled CUSIP: 3139206GO 0.000000 

26 Nov 04 FHUVIC MULTICLASS SERIES T-54 CLASS-3A 7 37,497 .190 37,497 .19 000 40,037.58 2,54039 0.00 2,540.39 
26 Nov 04 02-25-2043 
Settled CUSIP. 31393LFMO 0.000000 

26 Nov 04 FNIVIA CIVIO SER 2002-Tl 9 CL Al 6 5 32,955 .160 32,95516 .000 34,507 .57 1,552.41 0.00 1,552.41 
26 Nov 04 07-25-2042 BED 
Settled CUSIP. 31392GVPT 0000000 

26 Nov 04 FNIVIA POOL #254403 6% DUE 08-01-2017 REG 22,416 .840 22,416.84 .000 23,315 .00 - 898.16 000 - 898.16 
26 Nov 04 CUSIP* 31371KRY9 
Settled 0000000 

26 Nov 04 FNIVIA POOL #323791 6% DUE 06-01-2014 REG 16,238.150 16,238 .15 000 16,892 .44 - 65429 0.00 - 654.29 
26 Nov 04 CUSIP: 31374TUQO 
Settled 0000000 
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26 Nov 04 FNIVIA POOL #357632 5 5% 10-01-2034 BEO 20,263390 20,263 .39 000 20,528 .64 265.25 0.00 265.25 
26 Nov 04 CUSIP: 31376KHH2 
Settled 0.000000 

26 Nov 04 FNIVIA POOL #373358 7.5% DUE 03-01-2027 17 .693 .460 17,69346 000 18,132.88 439.42 000 439.42 
26 Nov 04 REG 
Settled CUSIP. 31377CWT6 0.000000 

26 Nov 04 FNIVIA POOL #375538 6.7% DUE 11-01-2007 1,058030 1,058.03 .000 1,073.51 15.48 0.00 15 .48 
26 Nov 04 REG 
Settled CUSIP: 31377FEK8 0.000000 

26 Nov 04 FNIVIA POOL #380845 5 63% DUE 11-01-2005 3,377.890 3.377 .89 .000 3,432.87 54.98 0.00 54 .98 
26 Nov 04 REG 
Settled CUSIP: 31377MBNO 0.000000 

26 Nov 04 FNMA POOL #381217 5 95% DUE 01-01-2009 1,225.630 1,225.63 .000 1,303.81 78 .18 0,00 78 .18 
26 Nov 04 REG 
Settled CUSIP: 31377MPA3 0.000000 

26 Nov 04 FNIVIA POOL #381432 5.8S% 02-01-2009 BEO 2,956580 2,956.58 .000 3,156.57 199.99 0.00 199.99 
26 Nov 04 CUSIP. 31377MVZI 
Settled 0.000000 

26 Nov 04 FNIVIA POOL #381567 6.318% DUE 04-01-2009 2,272.720 2,272.72 .000 2,271.12 1 .60 0.00 1.60 
26 Nov 04 REG 
Settled CUSIP- 31377MZ87 0,000000 

26 Nov 04 FNIVIA POOL #386354 4 019% 07-01-2013 BEO 2,668110 2.668.11 .000 2,456.66 211.45 0.00 211.45 
26 Nov 04 CUSIP- 31377TE36 
Settled 0.000000 

26 Nov 04 FNIVIA POOL #460408 6.2% 05-01-2011 BEO 1,060490 1,060.49 .000 1,152.31 - 91 .82 0.00 - 91 .82 
26 Nov 04 CUSIP. 31381GNZ7 
Settled 0000000 

26 Nov 04 FNIVIA POOL #555514 6% 11-01-2017 BEO 26,918 .970 26,91897 .000 27,924 .88 1,005.91 0.00 1,005.91 
26 Nov 04 CUSIP. 31385XDT1 
Settled 0.000000 

26 Nov 04 FNIVIA POOL #651890 6% 07-01-2017 BEO 14,443 .130 14,443 .13 .000 15,065 .66 - 622.53 0.00 - 622.53 
26 Nov 04 CUSIP. 3139OPF77 
Settled 0.000000 

26 Nov 04 FNIVIA POOL #794486 5 5% 10-01-2034 BEO 18,663 .760 18,663 .76 .000 18,908.06 - 24430 0.00 - 244.30 
26 Nov 04 CUSIP: 31405NUK9 
Settled 0.000000 
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26 Nov 04 FNIVIA PREASSIGN 00698 7 01-25-2048 25,619700 25,61970 .000 27,616 .17 1,99647 0.00 1,996.47 
26 Nov 04 CUSIP. 31392CR30 
Settled 0.000000 

26 Nov 04 FNMA PREASSIGN 00831 7 11-25-2033 63,465780 63,465 .78 000 67,409 .21 3,94343 0.00 3.943 .43 
26 Nov 04 CUSIP. 31393U403 
Settled 0000000 

26 Nov 04 FNIVIA REMIC SER 2003-W2 CL 1 -A2 7 33,120240 33,120 .24 .000 35,161 .42 2,041.18 0.00 2,041 .18 
26 Nov 04 07-25-2032 
Settled CUSIP. 31392JAC3 0.000000 

26 Nov 04 FNMA SER 2001-50 CL BA 7 10-25-2041 28,752 .660 26,75266 .000 30,378.16 1,625.50 000 1,625.50 
26 Nov 04 CUSIP. 31392AJW9 
Settled 0000000 

15 Dec 04 FHLIVIC GOLD W2-0024 6 971 10-01-2010 1,573.380 1,57338 .000 1,74430 - 170.92 0.00 - 17092 
15 Dec 04 CUSIP 3128HGAZ5 
Settled 0.000000 

15 Dec 04 FHLIVIC POOL #G1-1320 6% 04-01-2014 BEO 13,982.320 13,982.32 000 14,581 .10 598.78 0.00 598.78 
15 Dec 04 CUSIP: 31283KPD4 
Settled 0.000000 

15 Dec 04 GNIVIA POOL #268237 SER 2019 8 3% DUE 1,332.430 1,332.43 .000 1,392.17 59.74 0.00 59 .74 
15 Dec 04 04-15-2019 REG 
Settled CUSIP. 3621954W6 0000000 

20 Dec 04 GNIVIA POOL #080013 FLTG RT 4.625% 22,700 .050 22,700 .05 .000 23,387 .81 - 687.76 0.00 - 687.76 
20 Dec 04 11-20-2026 BEO 
Settled CUSIP: 36225CAP1 0000000 

20 Dec 04 GNIVIA REMIC TR 1999-1 CL Z 6 5 01-20-2029 56,411 .160 56,411 .16 .000 58,998 .72 2,587.56 0.00 2,587.56 
20 Dec 04 CUSIP: 3837HIR45 
Settled 0000000 

27 Dec 04 FHLIVIC MULTICLASS SERIES T-54 CLASS-3A 7 28,364830 28,364.83 .000 30,285.52 1,92069 0.00 1,920.69 
27 Dec 04 02-25-2043 
Settled CUSIP. 31393LFMO 0.000000 

27 Dec 04 FNIVA CIVO SER 2002-T19 CL At 6.5 38,270.310 38,270.31 .000 40,070.96 1,800.65 0.00 1,80065 
27 Dec 04 07-25-2042 BEO 
Settled CUSIP. 31392GVP7 0.000000 

27 Dec 04 FNIVIA POOL #254403 6% DUE 08-01-2017 REG 23,530050 23,530 .05 .000 24,468 .39 - 938.34 0.00 - 93834 
27 Dec 04 CUSIP- 31371KRY9 
Settled 0000000 



Fixed Income 
27 Dec 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 19,096.540 19,09654 .000 19,860 .67 764.13 0.00 764.13 
27 Dec 04 CUSIP. 31374TUQO 
Settled 0 OOOOQO 

27 Dec 04 FNMA POOL #373358 7 5% DUE 03-01-2027 25,762.560 25,76256 000 26,401 .39 638.83 0.00 638.83 

27 Dec 04 REG 
Settled CUSIP: 31377CWr6 0000000 

27 Dec 04 FNMA POOL #375538 6 7% DUE 11 -01 -2007 780,589.330 780,589.33 .000 791,703.90 11,114 .57 0.00 11,114.57 

27 Dec 04 REG 
Settled CUSIP. 31377FEK8 0.000000 

27 Dec 04 FNMA POOL #380845 5 63% DUE 11 -01 -2005 - 3,394.750 3,39475 .000 - 3,44536 - 5061 000 - 50.61 

27 Dec 04 REG 
Settled CUSIP. 31377MBNO 0.000000 

27 Dec 04 FNMA POOL #381217 5.95% DUE 01-01-2009 1,232.480 1,23248 000 1,309.58 77 .10 0.00 T7.1 0 
27 Dec 04 REG 
Settled CUSIP 31377MPA3 0000000 

27 Dec 04 FNMA POOL #381432 5 85% 02-01-2009 BEO 2,973.200 2,97320 .000 3,170.51 197.31 000 197.31 

27 Dec 04 CUSIP. 31377MVZ1 
Settled 0000000 

27 Dec 04 FNMA POOL #381567 6 318% DUE 04-01-2009 2,704.870 2,704.87 .000 2,70297 1 .90 0.00 1.90 
27 Dec 04 REG 
Settled CUSIP* 31377MZ87 0.000000 

27 Dec 04 FNMA POOL #386354 4.019% 07-01-2013 BED 2,958.970 2,95897 000 2,726.51 232.46 0.00 232.46 

27 Dec 04 CUSIP. 31377TE36 
Settled 0.000000 

27 Dec 04 FNMA POOL #460408 6 2% 05-01-2011 BEO 1,066.540 1,066.54 .000 1,15783 - 9129 0.00 - 91 .29 

27 Dec 04 CUSIP 31381GNZ7 
Settled 0000000 

27 Dec 04 FNMA POOL #555514 6% 11-01-2017 BEO 29,174.410 29,174 .41 .000 30,259 .64 1.085 .23 000 1,085.23 

27 Dec 04 CUSIP 31385XDTI 
Settled 0000000 

27 Dec 04 FNMA POOL #651890 6% 07-01-2017 BEO 26,671610 26,67161 .000 27,815 .76 1,144.15 0.00 1,144.15 
27 Dec 04 CUSIP. 3139OPF77 
Settled 0.000000 

27 Dec 04 FNMA PREASSIGN 00698 7 01-25-2048 26,632350 26,632 .35 .000 28,706 .98 2.07463 0.00 2.074.63 

27 Dec 04 CUSIP: 31392CR30 
Settled 0.000000 
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Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

Principal Paydowns 

United States - USD 
15 Jan 04 CMO BEAR STEARNS COML MTG SECS MTG - 7,753340 7,753.34 000 8,697.98 944.64 000 - 944.64 
15 Jan 04 PTHRUCTF 2000-WF2 CL A-1 7.11 10-15-32 
Settled BED CUSIP: 07383FEG9 0.000000 

16 Jan 04 CMO LB-UBS COML MTG TR 2000-C3 COMIL MTG 4,946490 4,946.49 000 5,640.15 59366 0.00 - 593.66 
16 Jan 04 PASS CL A-1 7 95 DUE 07-15-2009BEO 
Settled CUSIP. S2108HAS3 0000000 

17 Fab 04 CMO BEAR STEARNS COML MTG SECS MTG 21,938 .370 21,938 .37 000 24,611 .25 2,672.88 0.00 2,672.88 
17 Feb 04 PTHRUCTF 2000-WF2 CL A-1 7 11 10-15-32 
Settled BEO CUSIP* 07383FEG9 0.000000 

18 Feb 04 CMO LB-UBS COML MTG TR 2000-C3 COML MTG 6,798710 6,798.71 .000 7,610.31 - 811 60 000 - 811.60 
18 Feb 04 PASS CL A-1 7 95 DUE 07-15-2009BEO 
Settled CUSIP: 52108HAS3 0.000000 

15 Mar 04 CMO BEAR STEARNS COML MTG SECS MTG 11,274 .200 11,27420 .000 12,647.80 1,37360 0.00 1,373.60 
15 Mar 04 PTHRUCTF 2000-WF2 CL A-1 7.11 10-15-32 
Settled BEO CUSIP: 07383FEG9 0000000 

17 Mar 04 CMO LB-UBS COML MTG TR 2000-C3 COML MTG S,991 .400 5,99140 .000 6,703.13 - 711.73 0.00 - 711.73 
17 Mar 04 PASS CL A-1 7 95 DUE 07-15-2009BEO 
Settled GUSIP: 52108HAS3 0000000 

Northern Trust Generated by Northern Trustfrom reviewed periodic data on 2 Feb 05 

Trade date Security description 
~~e_ttledate Asset ID 
Trade-Status gr-oker/Commission 

Realized gain/loss 

Fixed Income 
27 Doc 04 FNMA PREASSIGN 00831 7 11-25-2033 63,552 .950 63,552 .95 .000 67,442.93 3,88998 0.00 3,889.98 
27 Dec 04 CUSIP. 31393U403 
Settled 0.000000 

27 Doc 04 FNMA REMIC SER 2003-W2 CL I -A2 7 35,381 .720 35,381 .72 .000 37,530.57 2,148.85 000 2,148.85 
27 Dec 04 07-25-2032 
Settled CUSIP. 31392JAC3 0000000 

27 Dec 04 FNMA SER 2001-50 CL BA 7 10-25-2041 33,415810 33,415 .81 000 35,274 .34 1,858.53 0.00 1,85853 
27 Dec 04 CUSIP: 31392AJW9 
Settled 0.000000 

27 Dec 04 FNMA SER 2004-W12 6 07-25-2034 21,699.330 21,699 .33 .000 22,467 .79 - 768.46 000 - 768.46 
27 Dec 04 CUSIP. 31394A6Y7 
Settled 0.000000 

Total United States - USID 12,528,476 .64 .000 - 13,182,161 .11 653,684.47 0.00 . 653,684.47 

Total government mortgage backed Securities 12,528,476 .64 .000 - 13,182,161 .11 653,684.47 0.00 - 653,684.47 

Commercial mortgage-backed 



10 Nov 04 CIVIO GS MTG SECS CORP H COML PASSTHRU 13,721 .220 13,721 .22 .000 13,590,44 130.78 0.00 130.78 
10 Nov 04 2003-Cl CL A-1 2 904 01-10-40 REG 
Settled CUSIP 36228CPRS 0000000 

15 Nov 04 CIVIO LB COML CONDUIT MTG TR SER 1999-Cl 14,363 .580 14,363 .58 .000 15,135.34 - 771 .76 0.00 - 771 .76 
15 Nov 04 CL All 6 40999984741 %DUE 06-15-2031 BEC, 
Settled CUSIP. 501773CR4 0.000000 

10 Doc 04 CIVIO GS MTG SECS CORP 11 COML PASSTHRU 18,469.180 18.469 .18 .000 18,293 .38 175.80 0.00 175.80 
10 Dec 04 2003-Cl CL A-1 2.904 01-10-40 REG 
Settled CUSIP. 36228CPRS 0000000 

15 Dec 04 CIVIO LB COML CONDUIT MTG TR SER 1999-Cl 97,201920 97,201 .92 .000 102,417.90 - 5,215.98 0.00 - 5,215.98 
15 Dec 04 CL All 6 40999984741 %DUE 06-15-2031 BEO 
Settled CUSIP: 501773CR4 0.000000 

Total United States - USI) 294.651 .05 .000 - 312,475.72 . 17,824 .67 0.00 . 17,824 .67 

Total commercial mortgage-backed 294,651 .05 .000 - 312,475.72 - 17,824 .67 0.00 - 17,824 .67 
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Principal Paydowns 

Fixed Income 
16 Apr 04 CIVIO LB-UBS COML MTG TR 2000-C3 COMIL MTG 3,755.170 3,755.17 .000 4,199.04 - 443.87 0.00 - 443.87 
16 Apr 04 PASS CL A-1 7 95 DUE 07-15-2009BEO 
Settled CUSIP. 52108HAS3 0.000000 

17 May 04 CIVIC, LB-UBS COMIL MTG TR 2000.C3 COML MTG 14,563500 14,56350 .000 16,177 .60 1,614.10 0.00 . 1,614.10 
17 May 04 PASS CIL A-1 7 95 DUE 07-15-2009BEO 
Settled CUSIP. 52108HAS3 0.000000 

1 
7 Jun 04 CMO LB-UBS COMIL MTG TR 2000-C3 COMIL MTG 14,655 .310 14,655 .31 .000 16,25683 
17 Jun 04 PASS CL A-1 7.95 DUE 07-15-2009SE0 

1,601 .52 0.00 - 1.601 .52 

Settled CUSIP* 52108HAS3 0000000 

10 Sep 04 CIVIO GS MTG SECS CORP 11 COML PASSTHRU 13.589020 13,58902 .000 13,459.15 129,87 0.00 129.87 
10 Sep 04 2003-Cl CL A-1 2.904 01-10-40 REG 
Settled CUSIP. 36228CPRB 0000000 

15 Sep 04 CMO LB CCML CONDUIT MTG TR SER 1999-Cl 14,168.290 14,168.29 000 14,931 .48 763.19 000 763.19 
15 Sep 04 CL All 6 40999984741 % DUE 06-15-2.031 BEO 
Settled CUSIP. 501773CR4 0.000000 

12 Oct 04 CIVIO GS MTG SECS CORP 11 COML PASSTHRU 14,997.91o 14,99791 000 14,864 79 143.12 0.00 143.12 
12 Oct 04 2003-Cl CL A-1 2,904 01-10-40 REG 
Settled CUSIP. 36228CPRB 0.000000 

15 Oct 04 CMO LB COMIL CONDUIT MTG TR SER 1999-Cl 16.463440 16,463.44 .000 17,349 .15 885.71 0.00 885.71 
15 Oct 04 CL All 6.40999984741% DUE 06-15-2031 BEO 
Settled CUSIP. 501773CR4 0000000 



United States - USD 
15 Jan 04 FED EXPRESS CORP SER 1998 1A 6.72 12,623.920 12,62392 .000 - 12,976.27 - 35235 0.00 - 352.35 

15 Jan 04 PASSTHRU CTF DUE 01-15-2022 
Settled CUSIP 31331FAX9 0000000 

26 Jan 04 RESIDENTIAL ASSET MTG PRODS ING SERIES 21,098.070 21,098 .07 .000 21,098.07 0.00 0.00 0.00 

26 Jan 04 2003-RZ4 CLASS-All 06-25-2024 BEO 
Settled CUSIP: 760985YPO 0000000 

25 Feb 04 RESIDENTIAL ASSET MTG PRODS INC SERIES 38,271 .960 38,27196 .000 38,271 .96 0.00 0.00 0.00 

25 Feb 04 2003-RZ4 CLASS-All 06-25-2024 BEO 
Settled CUSIP: 760985YPO 0000000 

25 Mar 04 CWABS INC ASSET BKD SER 2000-4 CIL AF-5 17,182.540 17,182 .54 .000 18,138 .83 956.29 0.00 956.29 

25 Mar 04 780999994278% DUE 11-25-20311 BEO 
Settled CUSIP: 126671JUl 0000000 

25 Mar 04 RESIDENTIAL ASSET MTG PRODS INC SERIES 44,127.940 44,12794 000 44,127 .94 0.00 0.00 000 

25 Mar 04 2003-RZ4 CLASS-All 06-25-2024 BEO 
Settled CUSIP: 760985YPO .000000 

26 Apr 04 CWABS INC ASSET BKD SER 2000-4 CL AF-5 40,971 .230 40,97123 000 43,249 .21 2,277.98 0.00 2,277.98 

26 Apr 04 780999994278% DUE 11-25-2031 BEO 
Settled CUSIP* 126671JUI 0000000 

26 Apr 04 RESIDENTIAL ASSET MTG PRODS INC SERIES 55,876470 55,87647 .000 55,87647 0.00 0.00 0.00 

26 Apr 04 2003-RZ4 CLASS-Al 06-25-2024 BEO 
Settled CUSIP. 760985YPO 0000000 

25 May 04 CWABS INC ASSET BKD SER 2000-4 CIL AF-5 28,830.950 28,83095 000 30,432 .53 1,601 .58 000 1,601 .58 

25 May 04 7.80999994278% DUE 11-25-2031 BEO 
Settled CUSIP: 126671JUl 0000000 

25 May 04 RESIDENTIAL ASSET MTG PRODS INC SERIES 95,956.240 95,95624 .000 95,956 .24 0.00 000 0.00 

25 May 04 2003-RZ4 CLASS-All 06-25-2024 BEO 
Settled CUSIP: 760985YPO 0000000 

25 Jun 04 CWABS INC ASSET BKD SER 2000-4 CL AF-5 23,362.280 23,362 .28 .000 24,6588S 1,296.57 0.00 1,296.57 

25 Jun 04 7 80999994278% DUE 11-25-2031 BEO 
Settled CUSIP. 126671JUl 01000000 

25 Jun 04 RESIDENTIAL ASSET MTG PRODS INC SERIES 92,114260 92,114 .26 000 92,114 .26 0.00 0.00 000 

25 Jun 04 2003-RZ4 CLASS-Al 06-25-2024 BED 
Settled CUSIP. 76098SYPO 0000000 
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15 Ju 04 FED EXPRESS CORP SEA 1998 1A 6 72 7,407.950 7,40795 000 7,61160 - 20365 0.00 - 203.65 
15 Ju: 04 PASSTHRU CTF DUE 01-15-2022 
Settled CUSIP' 31331FAX9 0000000 

26 Jul 04 CWABS INC ASSET BKD SER 2000-4 CIL AF-5 28,608730 28,608 .73 .000 30,194.86 1.586.13 0.00 1,586.13 
26 Jul 04 7.80999994278% DUE 11-25-2031 BEC, 
Settled CUSIP: 126671JUI 0.000000 

26 Jul 04 RESIDENTIAL ASSET IVITG PRODS INC SERIES 110,524.740 110,524.74 .000 110,524.74 000 000 0.00 
26 Jul 04 2003-RZ4 CLASS-Al 06-25-2024 BEO 
Settled CUSIP 760985YPO 0.000000 

25 Aug 04 CWABS INC ASSET BKD SER 2000-4 CL AF-5 21,953210 21,95321 000 23,169 .25 1,216.04 0.00 1,216.04 
25 Aug 04 7.80999994278% DUE 11-25-2031 BED 
Settled CUSIP: 126671JUI 0.000000 

25 Aug 04 RESIDENTIAL ASSET MTG PRODS INC SERIES 114,474.410 114,47441 .000 114,474.41 000 000 0.00 
25 Aug 04 2003-RZ4 CLASS-All 06-25-2024 BEO 
Settled CUSIP: 760985YPO 0.000000 

27 Sep 04 CWABS INC ASSET BKD SER 2000-4 CL AF-5 33.663970 33,663.97 .000 35,526.73 1,862.76 000 1,862.76 
27 Sep 04 7.80999994278% DUE 11-25-2031 BEO 
Settled CUSIP. 126671JUI 0.000000 

27 Sep 04 RESIDENTIAL ASSET IVITG PRODS INC SERIES 117,452500 117,452.50 .000 117,452.50 0.00 0.00 0.00 
27 Sep 04 2003-RZ4 CLASS-All 06-25-2024 BEO 
Settled CUSIP: 760985YPO 0000000 

25 Oct 04 CWABS INC ASSET BKD SER 2000-4 CL AF-5 15,980 .970 15,980 .97 .000 16,86449 - 88352 0.00 - 883.52 
25 Oct 04 7.80999994278% DUE 11-25-2031 BEO 
Settled CUSIP: 126671JUI 0.000000 

25 Oct 04 RESIDENTIAL ASSET MTG PRODS INC SERIES 111,287.440 111,287.44 .000 111,287.44 0.00 0.00 0.00 
25 Oct 04 2003-RZ4 CLASS-Al 06-25-2024 BEO 
Settled CUSIP. 760985YPO 0.000000 

26 Nov 04 CWABS INC ASSET BKD SER 2000-4 CL AF-5 17,583 .500 17,58350 000 18,554 .60 - 971 .10 000 - 971.10 
26 Nov 04 7 80999994278% DUE 11-25-2031 BEO 
Settled CUSIP: 126671JUI 0000000 

26 Nov 04 RESIDENTIAL ASSET MTG PRODS INC SERIES 102,486.420 102,48642 000 102,486.42 0.00 000 0.00 
26 Nov 04 2003-RZ4 CLASS-Al 06-25-2024 BEO 
Settled CUSIP: 760985YPO 0.000000 

27 Dec 04 RESIDENTIAL ASSET IVITG PRODS INC SERIES 106,313230 106,313.23 .000 106,313.23 000 0.00 0.00 
27 Dec 04 2003-RZ4 CLASS-Al 06-25-2024 BEO 
Settled CUSIP: 760985YPO 0000000 

Total United States - USD 1,258,152.93 .000 1,271,360.90 13,207.97 0.00 13,207.97 
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Principal Paydowns 

Fixed Income 

Total asset backed securities 1,258,152 .93 .000 1,271,360 .90 13,207 .97 0.00 13,207.97 
Non-government backed c.m .o .s 
United States - USD 

1 
6 Jan 04 ##CMO CR SUISSE 1ST BSTN MTG SECS CORP - 1,176.550 1,176 .55 .000 1,234 .92 - 58 .37 0.00 - 58.37 
16 Jan 04 COML PASSTHRU 2000-Cl A-1 7.325 
Settled 7-15-OCUSIP 22540ASMI 0.000000 
26 Jan 04 CMO RESDNTL AST MTG PRODS INC 2002-RZ2 131,373 .450 131,37345 000 131,960 .21 586 .76 0 .00 $86.76 
26 Jan 04 MTG PASSTHRU CTF CL A-3 4 98 9-25-28 
Settled BEOCUSIP. 760985KR1 0000000 
25 Feb 04 CMO RESDNTL AST MTG PRODS INC 2002-RZ2 67,117490 67,117 .49 .000 67,333 .45 21596 0 .00 215 .96 
25 Feb 04 MTG PASSTHRU CTF CL A-3 4 98 9-25-28 
Settled BEOCUSIP. 760985KRI 0000000 
25 Mar 04 CMO RESDNTL AST MTG PRODS INC 2002-RZ2 83,169 .010 83,16901 .000 83,321 .83 152.82 000 152 .82 
25 Mar 04 MTG PASSTHRU CTF CL A-3 4 .98 9-25-28 
Settled BEOCUSIP . 760985KRI 0000000 
26 Apr 04 CMO RESDNTL AST MTG PRODS INC 3.71 DUE 255,797 .560 255,797.56 .000 257,291 .59 1,49403 0.00 1,494 .03 
26 Apr 04 09-25-2028 BEO 
Settled CUSIP . 760985MX6 0000000 
25 May 04 CMO RESDNTL AST MTG PRODS INC 3 71 DUE 338,348400 338,348.40 .000 339,943.82 1,595.42 0.00 1,S95.42 
25 May 04 09-25-2028 BED 
Settled CUSIP* 760985MX6 0.000000 

25 Jun 04 CMO RESDNTL AST MTG PRODS INC 3 .71 DUE 315.332210 315,33221 000 316,539 .01 1,206 .80 0.00 1,206.80 
25 Jun 04 09-25-2028 BEO 
Settled CUSIP. 760985MX6 0000000 
26 Jul 04 CMO RESDNTL AST MTO PRODS INC 3 71 DUE 343,098.500 343,09850 .000 343,921 .87 - 823 .37 0 .00 - 823 .37 
26 Jul 04 09-25-2028 BED 
Settled CUSIP- 760985MX6 0000000 
27 Sep 04 CMO INDYMAC MBS INC 2004-AR7 MTG - 4,370 .140 4,370 .14 .000 - 4,370.14 0 .00 0 .00 0 .00 
27 Sep 04 PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 
Settled CUSIP : 45660NT96 0000000 
27 Sep 04 CMO WAMU MTG PASS-THROUGH CTFS 9,971.020 9,971.02 .000 9,971.02 0.00 0.00 000 
27 Sep 04 2004-ARIOPASSTHRU CTFCLA-1-B VAR 
Settled 07-25-44 REG CUSIP: 92922FWU8 0.000000 

25 Oct 04 CMO INDYMAC MBS INC SER 2004-ARS CL 10,427.080 10.427.08 000 10,427 .08 0.00 0.00 0.00 
25 Oct 04 2A2AFLT FIT DUE 11-25-2034 REG 
Settled CUSIP: 45660N2,13 0.000000 



25 OctO4 CMC, INDYMAC MBS INC 2004-AR7 MTG 2,689.680 2.68968 .000 2,689.68 0.00 000 0.00 
25 Oct 04 PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 
Settled CUSIP. 45660NT96 0000000 

25 OctO4 CMO MASTR AST BACKED SECS TR 2004-HEl 23,990 .670 23,990 .67 .000 23,990.67 0.00 0.00 0.00 
25 Oct 04 PASSTHRU CTF CL A-1 2.05 09-25-34 REG 
Settled- -CUSIP.57643LEE2 0.000000 

25 Oct 04 CMO MORGAN STANLEY MTG LN TR 2004-2AR 17,636.740 17,63674 .000 18,085.40 448.66 0.00 448.66 
25 Oct 04 CL4-A-1 VAR 01 10-25-34 REG 
Settled CUSIP* 61748HEF4 0000000 

25 Oct 04 CMO WAMU MTG PASS-THROUGH CTFS 12,637.540 12,637.54 000 12,637.54 0.00 0.00 0.00 
25 OctO4 2004-AR10PASSTHRU CTF CIL A-1-13 VAR 
Settled 07-25-44 REG CUSIP' 92922FWU8 0000000 

26 Nov 04 CMO INDYMAC MBS INC SER 2004-AR8 CIL 7,186870 7.18687 .000 7,166.87 0.00 0.00 0.00 
26 Nov 04 2AZAFLT RT DUE 11-25-2034 REG 
Settled CUSIP. 4566ON2J3 0000000 

26 Nov 04 CMO INDYMAC MBS INC 2004-AR7 MTG 13,437 .780 13,437 .78 .000 13,437 .78 0.00 0.00 0.00 
26 Nov 04 PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 
Settled CUSIP: 4566ONT96 0.000000 

26 Nov 04 CMO MASTR AST BACKED SECS TR 2004-HEI 59,403970 59,403 .97 .000 59,403 .97 0.00 0.00 000 
26 Nov 04 PASSTHRU CTF CL A-1 2 05 09-25-34 REG 
Settled CUSIP 57643LEE2 0.000000 

26 Nov 04 CMC, MORGAN STANLEY MTG LN TR 2004-ZAR 39,656350 39,656.35 .000 40,618.02 - 961 .67 0.00 - 961.67 
26 Nov 04 CL4-A-1 VAR .01 10-25-34 REG 
Settled CUSIP, 61748HEF4 0000000 

26 Nov 04 CMO WAMU MTG PASS-THROUGH CTFS 13,965900 13,965.90 .000 13,965.90 0.00 0.00 0.00 
26 Nov 04 2004-AR10PASSTHRU CTFCLA-1-B VAR 
Settled 07-25-44 REG CUSIP. 92922FWUB 0000000 

26 Nov 04 CMO WAMU MTG PASS-THROUGH CTFS 14,106 .720 14,106 .72 .000 14,106 .72 0.00 0.00 0.00 
26 Nov 04 2004-AR12CL A-2A VAR DUE 10-25-2044 REG 
Settled CUSIP. 92922FZF8 0.000000 

26 Nov 04 CMO 1ST HORIZON MTG PASS TR 2004-5 49,553 .780 49,553 .78 .000 51,20008 - 1,646.30 0.00 - 1,646.30 
26 Nov 04 II-A-11 6 25 08-25-2017 REG 
Settled CUSIP. 3205IDST5 0.000000 

29 Nov 04 CMO MORGAN STANLEY MTG LN TR 2004-2AR 3,417.830 3,41783 .000 3,482.36 - 64 .53 000 - 64 .53 
29 Nov 04 CL2-A-2 FLT RT 5.14% DUE 11-25-2034 REG 
Settled CUSIP. 61748HFE6 0.000000 
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21 Dec 04 CMO MASTR ADJ RATE MTGS TR SER 2004-13 13,265110 13,265 .11 000 13,18687 7824 0.00 7824 
2 
1 
Dec 04 CL 2-A* 1 DUE 04-21-2034 REG 

Settled CUS(P 576433UE4 0000000 

27 Dec 04 CMO INDYMAC MBS INC SER 2004-AR12 CL All 10,419360 10,41936 .000 10,419.36 000 0.00 0.00 
27 Dec 04 FILT RT DUE 12-25-2034 REG 
Settled CUSIP, 4566ON5H4 0.000000 

27 Dec 04 CMO INDYMAC MBS INC SER 2004-ARS CL 3,375.070 3,375.07 000 3,375.07 000 0.00 000 
27 Dec 04 2A2AFLT RT DUE 11-25-2034 REG 
Settled CUSIP: 45660N2,13 0000000 

27 Dec 04 CMO INDYMAC MBS INC 2004-AR7 MTG 4,025.990 4,02599 .000 4,02599 000 0.00 0.00 
27 Dec 04 PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 
Settled CUSIP. 4566ONT96 0.000000 

27 Dec 04 CMC, MORGAN STANLEY MTG LN TR 2004-2AR 4,914.160 4,914.16 000 5,00683 9267 0.00 92.67 
27 Dec 04 CL2-A-2 FILT RT 5.14% DUE 11-25-2034 REG 
Settled CUSIP. 61748HFE6 0000000 

27 Dec 04 CMO MORGAN STANLEY MTG LN TR 2004-2AR 33,063 .360 33,063.36 .000 33,846.81 783.45 0.00 783.45 
27 Dec 04 CL4-A-1 VAR .01 10-25-34 REG 
Settled CUSIP. 61748HEF4 0.000000 

27 Dec 04 CIVIC, WAMU MTG PASS-THROUGH CTIFS 17,172 .640 17.172.64 .000 17,172.64 0.00 0.00 0.00 
27 Dec 04 2004-AR10PASSTHRU CTFCLA-1-B VAR 
Settled 07-25-44 REG CUSIP. 92922FWU8 0000000 

27 Dec 04 CMO WAMU MTG PASS-THROUGH CTFS 11,854.650 11,85465 .000 11,854 .65 000 0.00 0.00 
27 Dec 04 2004-AR12CL A-ZA VAR DUE 10-25-2044 REG 
Settled CUSIP: 92922FZFB 0000000 

27 Dec 04 CMC, 1ST HORIZON MTG PASS TR 2004-5 76,169.310 76,169 .31 000 78,688 .34 - 2,519.03 0.00 - 2,51903 
27 Dec 04 II-A-1 6.25 08-25-2017 REG 
Settled CUSIP. 32051DST5 0.000000 

Total United States - USD 1,992,124.89 .000 - 2,004,696.49 . 12,571 .60 0.00 - 12,571 .60 

Total non-government backed c.m .o .s 1,992,124.89 .000 . 2,004,696.49 - 12,571 .60 0.00 - 12,571 .60 

Total fixed Income 16,073,405 .51 .000 - 16,770,694.22 - 697,288.71 0.00 - 697,288.71 

Total principal payclowns - 16,073,405.48 16,073,405 .51 .000 - 16,770,694.22 . 697,288.71 0.00 . 697,288.71 
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United States - USD 
18 May 04 UNITED STATES TREAS NTS DTD 05/17/2004 170,000.000 170,10625 -57740- 170,10625 000 0.00 0.00 
19 May 04 3 125% DUE 05-15-2007 REG 
Settled CUSIP. 912828CG3 100062500 

GREENWICH CAPITAL MARKETS INC 

2 Jun 04 UNITED STATES TREAS NTS DTD 05/17/2004 255,000.000 254,860.55 -498050- 254,86055 000 0.00 0.00 
7 Jun 04 3 125% DUE 05-15-2007 REG 
Settled CUSIP, 912828CG3 99945312 

BANK OF NEW YORK - COUNTRYWIDE 

17 Jun 04 UNITED STATES TREAS NTS DTD 05/17/2004 1,590,000.000 1,581,242.58 -5,130770- 1,581,242.58 000 000 0.00 
22 Jun 04 3 125% DUE 05-15-2007 REG 
Settled CUSIP 912828CG3 99449219 

GOLDMAN SACHS & COMPANY 

21 Jun 04 UNITED STATES TREAS NTS DTD 05/17/2004 1,440,000 000 1,435,950 00 -4.891300- 1,435.950 .00 0.00 000 0.00 
24 Jun 04 3.125% DUE 05-15-2007 REG 
Settled CUSIP. 912828CG3 99718750 

BEAR, STEARNS, SECURITIES CORP 

23 Jun 04 UNITED STATES TREAS NTS DTo 05/17/2OD4 1,035,000 000 1 .032,291 .21 -3,867.190- 1,032,291 .21 000 0.00 0.00 
28 Jun 04 3 125% DUE 05-15-2007 REG 
Settled CUSIP 912828CG3 99.738281 

GOLDMAN SACHS & COMPANY 

24 Jun 04 UNITED STATES TREAS NTS DTD 05/17/2004 785,000000 784,47871 .2,999 .750- 784,478.71 0.00 000 000 
29 Jun 04 3 125% DUE 05-15-2007 REG 
Settled CUSIP* 912828CG3 99.933593 

BANK OF NEW YORK - COUNTRYWIDE 

25 Jun 04 UNITED STATES TREAS NTS DTD 05/17/2004 1,140,000.000 1,138,708 59 -4.453130- 1,138,708.59 0.00 0.00 0.00 
30 Jun 04 3.125% DUE 05-15-2007 REG 
Settled CUSIP: 912828CG3 99.886718 

BANK OF NEW YORK - COUNTRYWIDE 

28 Jun 04 UNITED STATES TREAS NTS DTo 05/17/2004 270,000000 269.230 .08 -1,077.620- 269,23008 000 0.00 0.00 
1 Jul 04 3 125% DUE 05-15-2007 REG 
Sealed CUSIP: 912828CG3 99.714843 

BANK OF NEW YORK - COUNTRYWIDE 

24 Mar 04 US TREAS BDS BD DTD 11/16/1998 5 25 DUE 2,465,000 000 - 2,647,949 22 -47,996.390- 2,647,949.22 0.00 0.00 0.00 
29 Mar 04 11-15-2028 REG 
Settled CUSIP: 91281OFFO 107.421875 

DI3 ALEX BROWN 
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Fixed Income 
2 Feb 04 US TREAS BDS DTD 02/15/1996 6 DUE 165,000000 185,35430 -4,680.980- 185,354.30 000 0.00 000 

5 Feb 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 112335938 

GOLDMAN SACHS & COMPANY 

25 Feb 04 US TREAS BDS DTID 02/15/1996 6 DUE 100,000.000 114,261.72 -247.250- 114.261 .72 0.00 0.00 0.00 

1 Mar 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 114.261718 

DB ALEX BROWN 

5 Mar 04 US TREAS BIDS DTD 02/15/1996 6 DUE 555,000000 647,919.14 -2,195600- 647,919.14 0.00 0.00 0.00 

10 Mar 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 116.742187 

DB ALEX BROWN 

1 Apr 04 US TREAS BIDS DTD 02/15/1996 6 DUE 120,000.000 138,975.00 .1,008.790- 138,975.00 000 0.00 0.00 

6 Apr 04 02-15-2026 REG 
Settled CUSIP'912810EW4 115812500 

LEHMAN BROTHERS COMMERCIAL PAPER 

2 Apr 04 US TREAS BIDS DTD 02115/1996 6 DUE 485,000.000 558,697.27 -4.157.140- 558,697.27 000 000 0.00 

7 Apr 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 115.195312 

GREENWICH CAPITAL MARKETS INC 

12 Apr 04 US TREAS BIDS DTD 02/15/1996 6 DUE 265,000000 294,677.93 -2,620880- 294,677.93 0.00 000 0.00 

15 Apr 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 111 .199218 

GREENWICH CAPITAL MARKETS INC 

13 Apr 04 US TREAS BDS DTD 02/15/1996 6 DUE 870,000000 - 956,721 60 .8,460990- 956,721.60 000 000 0.00 

14 Apr 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 109968000 

CANTOR FITZGERALD & GO 

14 Apr 04 US TREAS BIDS DTD 02/15/1996 6 DUE 1,595,000.000 1,735,699 73 .15,774.730- 1.735,699.73 000 000 0.00 

15 Apr 04 02-15-2026 REG 
Settled CUSIP 912810EW4 108821299 

CANTOR FITZGERALD & CO 

3 May 04 US TREAS BIDS DTD 02115/1996 6 DUE 175,000000 - 189,43750 -2,336540- 189,437.50 0.00 000 0.00 

6 May 04 02-15-2026 REG 
Settled CUSIP 912810EW4 108.250000 

BEAR, STEARNS, SECURITIES CORP 
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Fixed Income 

3 May 04 US TREAS BDS DTD 02/15/1996 6 DUE 655,000000 709,49805 -8,745.330- 709,49805 0.00 0.00 0.00 

6 May 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 108.320312 

DB ALEX BROWN 

3 May 04 US 
- 
TREAS BDS DTD 02/15/1996 6 DUE 175,000.000 189,30078 -2,336.540- 189,300.78 000 0.00 0.00 

6 May 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 108.171875 

GREENWICH CAPITAL MARKETS INC 

1 Jun 04 US TREAS BDS DTD 02/15/1996 6 DUE 1,270,000.000 1,354,980.86 -23,027 470- 1,354,980.86 000 0.00 000 

4 Jun 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 106691400 

BEAR, STEARNS. SECURITIES CORP 

8 Jun 04 US TREAS BDS DTD 02/15/1996 6 DUE 300,000000 317,050.78 -5,934070- 317,050.78 000 0.00 0.00 

14 Jun 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 105.683593 

UBS/WARBURG SECURITIES LLC NEW YORK\ 

16 Jul 04 US TREAS BIDS DTD 02/15/1996 6 DUE 145,000000 160,106.05 -3,752480- 160,106.05 0.00 000 0.00 

21 Jul 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 110.417960 

BEAR, STEARNS, SECURITIES CORP 

10 Aug 04 US TREAS BIDS DTD 02/15/1996 6 DUE 10,000,000 000 11,153,125 00 -296,703 .300- 11,153,125 00 000 0.00 0.00 

13 Aug 04 02-15-2026 REG 
Settled CUSIP, 912810EW4 111 .531250 

GREENWICH CAPITAL MARKETS INC_ 

13 Aug 04 US TREAS BIDS DTD 02/15/1996 6 DUE 200,000.000 224,507.81 -97.830- 224,507.81 000 000 0.00 

18 Aug 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 112253906 

CHASE MANHATTAN BANK N A 

1 Oct 04 US TREAS BIDS DTD 02/15/1996 6 DUE 30,000 .000 33,91992 -254 .350- 33,919 .92 0.00 0.00 0.00 

6 Oct 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 113066406 

MORGAN STANLEY DEAN WITTER 

7 Oct 04 US TREAS BIDS DTD 02/15/1996 6 DUE' 335,000000 376,744.14 .3,222 .550- 376,744.14 0.00 0.00 0.00 

13 Oct 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 112.460937 

MORGAN STANLEY DEAN WITTER 
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Fixed Income 

14 Oct 04 US TREAS BDS DTD 02/15/1996 6 DUE 490,000.000 562.65781 -5,192 .930- 562,657.81 0.00 0.00 0.00 

19 Oct 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 114.828125 

MORGAN STANLEY DEAN WITTER 

2 Nov 04 US TREAS BDS DTD 02/15/1996 6 DUE 360,000.000 412.087.50 -4,813 .040- 412,087.50 0.00 0.00 0.00 

5 Nov 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 114.468750 

MORGAN STANLEY DEAN WITTER 

1 Dec 04 US TREAS BIDS DTD 02/15/1996 6 DUE 1,450,000.000 1,621,451.17 -26,714.670- 1,621,451.17 0.00 0.00 0.00 

6 Dec 04 02-15-2026 REG 
Settled CUSIP 912810EW4 111 824218 

DB ALEX BROWN 

3 Mar 04 US TREAS NTS DTD 00039 3 375 DUE 1,115,000.000 1,133,423.63 -11,7B5.610- 1,133,423.63 000 0.00 0.00 

8 Mar 04 11-15-2008 REG 
Settled CUSIP- 9128281302 101 .652343 

CHASE MANHATTAN BANK N A 

4 Mar 04 US TREAS NTS DTD 00039 3 375 DUE 740,000.000 - 754,048.44 -7,890.450- 754,048.44 0.00 0.00 0.00 

9 Mar 04 11-15-2008 REG 
Settled CUSIP. 9128281302 101 .898437 

DB ALEX BROWN 

1 Dec 04 US TREAS NTS DTD 00039 3.375 DUE 1,410,000.000 1,402,894 92 -2,760600- 1,402,894.92 0.00 0.00 0.00 

6 Dec 04 11-15-2008 REG 
Settled CUSIP. 9128281302 99.496093 

MORGAN STANLEY DEAN WITTER 

6 Jan 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 1,140,000 000 1,146,056.25 -10,815 290- 1,146,056.25 0.00 000 0.00 

9 Jan 04 08-15-2006 REG 
Settled CUSIP* 912828BF6 100.531250 

MERRILL LYNCH GOV SEC. 

14 Jan 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 1,715,000.000 1,735,901 .56 -16,934 460- 1,735,901 .56 000 000 0.00 

15 Jan 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 101.218750 

DEUTSCHE BANK SECURITIES INC 

28 Jan 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 205,000.000 - 207,234.18 -2,262.390- 207,234.18 000 0.00 0.00 

2 Feb 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 101.089843 

CHASE MANHATTAN BANK N A 
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Fixed Income 
11 Feb 04 US TREAS NTS DTD 08/1512003 2 375 DUE 750,000.000 - 757,14844 -97.870- 757,148.44 0.00 0.00 0.00 

17 Feb 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 100953120 

BEAR, STEARNS, SECURITIES CORP 

18 Feb 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 2,190,000 000 2,213,867.58 .1,143 .130- 2,213,867.58 0.00 0.00 0.00 

23 Feb 04 08-15-2006 REG 
Settled CUSIP: 912828BF6 101 .089843 

GREENWICH CAPITAL MARKETS INC 

23 Feb 04 US TREAS NTS DTD 08/16/2003 2.375 DUE 225,000.000 227,091 .80 -161 .490- 227,091 .80 0.00 0.00 0.00 

26 Feb 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 100.929687 

MORGAN STANLEY DEAN WITTER 

10 Mar 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 775,000.000 787,291 .02 .1,466 .430- 787,291 .02 0.00 0.00 0.00 

15 Mar 04 08-15-2006 REG 
Settled CUSIP: 912828BF6 101 .585937 

MORGAN STANLEY DEAN WITTER 

2 Jul 04 US TREAS NTS DTD 08/1512003 2.375 DUE 2,42S,000 000 2,414,390.63 .22,784 340- 2,414,390.63 0.00 0.00 0.00 

8 Jul 04 08-15-2006 REG 
Settled CUSIP, 912828BF6 99562500 

BANK OF NEW YORK - COUNTRYWIDE 

8 Jul 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 2,080,000 000 2,071,103.13 -20,221.430- 2,071,103.13 0.00 0.00 0.00 

13 Jul 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 99.572266 

BANK OF NEW YORK - COUNTRYWIDE 

16 Jul 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 995,000000 - 990,841 .21 -10,192 600- 990,841 .21 0.00 0.00 0.00 

21 Jul 04 08-15-2006 REG 
Settled CUSIP, 912828BF6 99582031 

CHASE MANHATTAN BANK N A 

2 Aug 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 1,055,000 000 1,048,859.57 -11,839.770- 1 .048,859 .57 0.00 0.00 0.00 

5 Aug 04 08-15-2006 REG 
Settled CUSIP 912828BF6 99.417968 

BANK OF NEW YORK - COUNTRYWIDE 

6 Aug 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 1 .140,000 000 1,134,210.94 -13,239.970- 1,134,210.94 0.00 0.00 0.00 

I I Aug 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 99492187 

BANK OF NEW YORK - COUNTRYWIDE 
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Fixed Income 

10 Aug 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 11,500,000 .000 11,467,656 25 -135,061 .810- 11 .467,656 25 000 0.00 000 

13 Aug 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 99718750 

GREENWICH CAPITAL MARKETS INC 

13 Aug 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 375,000000 - 374,560.55 -72.610- 374,56055 000 0.00 0.00 

18 Aug 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 99.882812 

BANK OF NEW YORK - COUNTRYWIDE 

24 Aug 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 1 .090 .000 .000 1,087,487.89 -844 .160- 1,087,487.89 0.00 000 0.00 

27 Aug 04 08-15-2006 REG 
Settled CUSIP 912828BF6 99.769530 

BEAR, STEARNS, SECURITIES CORP 

30 Aug 04 US TREAS NTS 2 75 NTS 31/07/2006 7,050,000 000 7,091.369.40 -17,385 530- 7,091,369.40 000 0.00 0.00 

2 Sep 04 USD110002.75 DUE 07-31-2006 REG 
Settled CUSIP. 912828COl 100586800 

BANK OF NEW YORK - COUNTRYWIDE 

8 Sep 04 US TREAS NTS 2 75 NTS 31/07/2006 3,270,000.000 3,280,601.95 -10,751 .900- 3,280,601.95 0.00 0.00 000 

13 Sep 04 USD10002.75 DUE 07-31-2006 REG 
Settled CUSIP: 912828COl 100.324219 

GOLDMAN SACHS & COMPANY 

7 Oct 04 US TREAS NTS 2.75 NTS 31/07/2006 2,155,000.000 2,158,703 91 -11,916 920- 2,158,703.91 0.00 0.00 000 

13 Oct 04 USD10002 .75 DUE 07-31-2006 REG 
Settled CUSIP. 912828Cal 100.171875 

BANK OF NEW YORK - COUNTRYWIDE 

12 Oct 04 US TREAS NTS 2 75 NTS 31107/2006 775,000000 778,602.54 -4,401 .490- 778,602.54 0.00 0.00 000 

15 Oct 04 USD10002.75 DUE 07-31-2006 REG 
Settled CUSIP. 912828CQI 100464843 

BANK OF NEW YORK - COUNTRYWIDE 

19 Oct 04 US TREAS NTS 2 75 NTS 31/07/2006 290,000000 291,212.11 -1,798 .710- 291,212.11 000 0.00 0.00 

22 Oct 04 USD10002.75 DUE 07-31-2006 REG 
Settled CUSIP: 912628COI 100.417968 

MORGAN STANLEY DEAN WITTER 

20 Oct 04 US TREAS NTS 2 75 NTS 31/07/2006 1,685.000 000 1,693,819.92 .10,828.870- 1,693,819.92 0.00 0.00 0.00 

25 Oct 04 USD10002.75 DUE 07-31-2006 REG 
Settled CUSIP, 912828COI 100523437 

CITIGROUP GLOBAL MARKETS INCISALOMON 
BROTHERS 
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9 Dec 04 US TREAS NTS 2.75 NTS 31/07/2006 3,140,000 000 3,135,461 .72 -31,911 .960- 3,135,461 .72 000 000 0.00 
14 Dec 04 USD110002.75 DUE 07-31-2006 REG 
Settled CUSIP. 912828COl 99.855468 

MORGAN STANLEY DEAN WITTER 

7 Jan 04 US TREAS NTS 3.125 DUE 10-15-2008 REG 1,500,000.000 1,496,777.34 -11,398 570- 1,496,777.34 0.00 000 0.00 
12 Jan 04 CUSIP. 912828BMI 
Settled MORGAN STANLEY DEAN WITTER 99.785156 
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25 Oct 04 US TREAS NTS 2 75 NTS 31/07/2006 1,315,000 000 1,322,242 77 .8,745820- 1 .322,242 .77 000 0.00 0.00 
28 Oct 04 USDIO00275 DUE 07-31-2006 REG 
Settled CUSIP. 912828COl 100550781 

MORGAN STANLEY DEANWITTER- 

8 Nov 04 US TREAS NTS 2.75 NTS 31/07/2006 1,600,000.000 1,600,562 50 .12,434.780- 1.600,562.50 0.00 0.00 0.00 
12 Nov 04 USDIO002 75 DUE 07-31-2006 REG 
Settled CUSIP- 912828CQ1 100035156 

BANK OF NEW YORK - COUNTRYWIDE 

12 Nov 04 US TREAS NTS 2 75 NTS 31/07/2006 990,000000 - 989,767.97 -8,063930- 989,76797 0.00 0.00 000 
17 Nov 04 USD10002.75 DUE 07-31-2006 REG 
Settled CUSIP- 912828COI 99.976562 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

1 Dec 04 US TREAS NTS 2 75 NTS 31/07/2006 975,000.000 972,25781 -9,326090- 972,257.81 000 0.00 000 
6 Dec 04 USDIO00275 DUE 07-31-2006 REG 
Settled CUSIP. 912828COI 99718750 

MORGAN STANLEY DEAN WITTER 

I Dec 04 US TREAS NTS 2 75 NTS 31/0712006 470,000000 468,806.64 .4,495,650- 468,80664 0.00 0.00 0.00 
6 Dec 04 USD10002.75 DUE 07-31-2006 REG 
Settled CUSIP 912828COI 99.746093 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

7 Dec 04 US TREAS NTS 2 75 NTS 31/07/2006 1,210,000 000 1,207,825.78 -11.935 600- 1,207.825.78 000 0.00 0.00 
10 Dec 04 USD1000275 DUE 07-31-2006 REG 
Settled CUSIP. 912828COl 99820312 

MORGAN STANLEY DEAN WITTER 

7 Dec 04 US TREAS NTS 2 75 NTS 31/07/2006 2,215,000.000 2,211,366 02 -21,849.050- 2,211,366 02 000 0.00 000 
10 Dec 04 USDIG002 75 DUE 07-31-2006 REG 
Settled CUSIP. 912828COl 99835937 

MORGAN STANLEY DEAN WITTER 
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7 Jan 04 US TREAS NTS 3125 DUE 10-15-2008 REG 445,000000 444,18301 .3,381580- 444,183.01 0.00 0.00 0.00 
12 Jan 04 CUSIP, 912828BM1 
Settled CHASE MANHATTAN BANK N A 99816406 

14 Jan 04 US TREAS NTS 5 DUE 08-15-2011 625,000000 682,031 25 -12,992 530- 682,031.25 000 0.00 000 
15 Jan 04 REG 
Settled CUSIP. 9128277B2 109.125000 

DEUTSCHE BANK SECURITIES [NO 

22 Jan 04 US TREAS NTS 5 DUE 08-15-2011 195,000000 212,54238 -4,371 .610. 212,542.38 000 0.00 0.00 
27 Jan 04 REG 
Settled CUSIP. 9128277B2 108996090 

BEAR, STEARNS, SECURITIES CORP 

30 Jan 04 US TREAS NTS 5 DUE 08-15-2011 990.000000 1,064,830 08 -23,270 380- 1,064,830.08 0.00 0.00 0.00 
4 Feb 04 REG 
Settled CUSIP, 912827782 107.558590 

BEAR, STEARNS, SECURITIES CORP 

27 Feb 04 US TREAS NTS 5 DUE 08-15-2011 245,000000 266,791 .60 -572 .120- 266,791 .60 000 0.00 0.00 
3 Mar 04 REG 
Settled CUSIP. 9128277B2 108.894S31 

OB ALEX BROWN 

10 Mar 04 US TREAS NITS 5 DUE 08-15-2011 270,000000 299,278.13 .1 .075.550- 299,278.13 0.00 0.00 0.00 
15 Mar 04 REG 
Settled CUSIP: 9128277B2 110843750 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

23 Mar 04 US TREAS NTS 5 DUE 08-15-2011 520,000000 576,387.50 -2,857.140- 576,387.50 000 0.00 0.00 
26 Mar 04 REG 
Settled CUSIP 912827782 110843750 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

24 Mar 04 US TREAS NTS 5 DUE 08-15-2011 180,000000 199,807.03 -1,063190- 199,807.03 000 0.00 0.00 
29 Mar 04 REG 
Settled CUSIP. 9128277132 111 003900 

BEAR, STEARNS, SECURITIES CORP 

30 Mar 04 US TREAS NTS 5 DUE 08-15-2011 500,000000 549,60938 -3,228020- 649,60938 0.00 0.00 0.00 
2 Apr 04 REG 
Settled CUSIP: 9128277B2 109.921875 

GREENWICH CAPITAL MARKETS INC 
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Fixed Income 

16 Apr 04 US TREAS NTS 5 DUE 08-15-2011 220,000.000 234,10234 -1,994,510- 234,102.34 000 0.00 000 

21 Apr 04 REG 
Settled CUSIP 9128277B2 106.410156 

BANK OF NEW YORK - COUNTRYWIDE 

27 Apr 04 US TREAS NTS 5 DUE 08-15-2011 100.000 .000 105,492.19 .1,030220- 105,492.19 0.00 0.00 0.00 

30 Apr 04 REG 
Settled CUSIP 912827782 105.492180 

BEAR, STEARNS, SECURITIES CORP 

29 Apr 04 US TREAS NTS 5 DUE 08-15-2011 1,015,000 000 1,069,873.44 -11,014.420- 1,069,873 44 0.00 0.00 000 

4 May 04 REG 
Settled CUSIP. 912827782 105.406250 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

12 May 04 US TREAS NTS 5 DUE 08-15-2011 940,000.000 - 971,57813 -11,879 120- 971 .578 .13 0.00 0.00 0.00 

17 May 04 REG 
Settled CUSIP. 9128277132 103359370 

BEAR, STEARNS, SECURITIES CORP 

14 May 04 US TREAS NTS 5 DUE 08-15-2011 1,090,000 000 1,126,830 08 -14,074.180- 1,126,830.08 0.00 0.00 000 

19 May 04 REG 
Settled CUSIP. 9128277132 103378906 

DI3 ALEX BROWN 

24 May 04 US TREAS NTS 5 DUE 08-15-2011 725,000000 - 750,431 .64 -9,958.790- 750,431.64 0.00 0.00 0.00 

25 May 04 REG 
Settled CUSIP 9128277132 103.507812 

DEUTSCHE BANK GOVT SEC SEC INC. 

4 Jun 04 US TREAS NTS 5 DUE 08-15-2011 1,475,000 000 1,525,472 66 -23,300.140- 1,525,472 66 0.00 0.00 0.00 

9 Jun 04 REG 
Settled CUSIP: 912827782 103.421875 

BANK OF NEW YORK - COUNTRYWIDE 

17 Jun 04 US TREAS NTS 5 DUE 08-15-2011 700,000.000 723,542.97 -12,307.690- 723,54297 0.00 0.00 0.00 

22 Jun 04 REG 
Settled CUSIP. 9128277B2 103.363280 

BEAR, STEARNS, SECURITIES CORP 

28 Jun 04 US TREAS NTS 5 DUE 08-15-2011 270,000000 280,54688 -5,081 .040- 280,646.88 000 000 0.00 

1 Jul 04 REG 
Settled CUSIP: 911282T7132 103.906250 

CHASE MANHATTAN BANK IN A 
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Fixed Income 
7 Jul 04 US TREAS NTS 5 DUE 08-15-2011 650,000000 684,251.95 -13,214 290- 684,251.95 0.00 000 0.00 

12 Jul 04 REG 
Settled CUSIP: 912827782 105.269531 

BANK OF NEW YORK - COUNTRYWIDE 

2 Aug 04 US TREAS NTS 5 DUE 08-15-2011 150,000000 158,214.84 -3,543.960- 158,214.84 0.00 0.00 0.00 
5 Aug 04 REG 
Settled CUSIP. 9128277132 105.476560 

BEAR, STEARNS, SECURITIES CORP 

5 Aug 04 US TREAS NTS 5 DUE 08-15-2011 1,650,000 000 1,744,037.11 -40,116 760- 1,744,037.11 0.00 0.00 0.00 
10 Aug 04 REG 
Settled CUSIP: 9128277132 105699218 

BANK OF NEW YORK - COUNTRYWIDE 

10 Aug 04 US TREAS NTS 5 DUE 08-15-2011 14,000,000 .000 14,917,109 38 -346,153 .850- 14.917,109 38 000 0.00 0.00 
13 Aug 04 REG 
Settled CUSIP. 9128277132 106.550781 

BANK OF NEW YORK - COUNTRYWIDE 

18 Aug 04 US TREAS NTS 5 DUE 08-15-2011 1,040,000 000 1,113,368.75 -1,130.430- 1,113,368.75 0.00 0.00 0.00 
23 Aug 04 REG 
Settled CUSIP: 912827782 107.054687 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

7 Sep 04 US TREAS NTS 5 DUE 08-15-2011 280,000000 298.396.88 -989.130- 298,39688 0.00 0.00 0.00 
10 Sep 04 REG 
Settled CUSIP. 9128277132 106570310 

BEAR, STEARNS, SECURITIES CORP 

7 Oct 04 US TREAS NTS 5 DUE 08-15-2011 1,465,000.000 1,562,800.20 .11 .743.890- 1,562,800 20 0.00 0.00 000 
13 Oct 04 REG 
Settled CUSIP' 9128277132 106675781 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

19 Oct 04 US TREAS NTS 5 DUE 08-15-2011 840,000000 906,08438 -7,760.870- 906,084.38 0.00 0.00 0.00 
22 Oct 04 REG 
Settled CUSIP. 9128277132 107.867187 

BANK OF NEW YORK 
. 
COUNTRYWIDE 

18 Nov 04 US TREAS NTS 5 DUE 08-15-2011 1,305.000.000 - 1,396,502 93 .17,730.980- 1,396,502.93 000 0.00 0.00 
23 Nov 04 REG 
Settled CUSIP, 9128277132 107.011718 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 
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Fixed Income 

30 Nov 04 US TREAS NTS 5 DUE 08-15-2011 760,000000 - 802,660.94 -11,358.700- 802,660.94 0.00 0.00 0.00 
3 Dec 04 REG 
Settled CUSIP. 912827762 105.613281 

MORGAN STANLEY DEAN WITTER 

Total United States - USD 125,572,195 .67 -1,537,263.770- 125,572,195.67 0.00 0.00 0.00 
Total government bonds 125,572,195 .67 -1,537,263.770- 125,572,195.67 0.00 0.00 0.00 
Corporate bonds 
United States - USD 
19 Aug 04 AMERN GEN FIN CORP MEDIUM TERM SR NTS 220.000000 231,65560 .4,659.050- 231.65560 000 000 0.00 
24 Aug 04 TRANCHE # TR 00364 5 91 6-12-2006 
Settled CUSIP: 02635PRD7 105298000 

CANTOR FITZGERALD & CO 7311 

11 Aug 04 BURL NORTHN SANTA FE CORP CRP BNI 5 9 500,000000 S29,93000 .3 .687.500- 529,930.00 0.00 0.00 0.00 
16 Aug 04 DUE 07-01-2012/06-30-2012 BEO 
Settled CUSIP: 12189TAUS 105.986000 

MORGAN STANLEY & CO INC NEW YORK 

18 Aug 04 CATERPILLAR FINL SVCS CORP MEDIUM TERM 1,500,000 000 I'S00,000.00 .000 1,500,000.00 0.00 0.00 0.00 
25 Aug 04 NTS-BOOK ENTRY NT 3.7 DUE 08-15-2008 
Settled REGCUSIP: 149121-2177 100000000 

BANC AMERICA SECUR MONTGOMERY DIV 

31 Mar 04 DEVON ENERGY COPORATION 7.95 DUE 300,000.000 370,542.00 -11,262.500- 370,54200 0.00 0.00 0.00 
5 Apr 04 04-15-2032/04-14-2032 BEO 
Settled CUSIP: 251799AAO 123.514000 

LEHMAN BROTHERS INC 

13 Aug 04 EOP OPER LTD PARTNERSHIP NT 6 8 DUE 1,250,000.000 1,375,425.00 .7,791 .670- 1,375,425.00 0.00 0.00 0.00 
18 Aug 04 01-15-2009 BEO 
Settled CUSIP. 268766BF8 110.034000 

DEUTSCHE BANK SECURITIES INC 

7 Oct 04 FORD MTR CO DEL DEB DTO 02/09/1999 750,000.000 649,32750 .9,562.500- 649,327.50 000 0.00 0.00 
13 Oct 04 6 375DUE 02-01-2029 BEO 
Settled CUSIP: 345370BZ2 86.577000 

BEAR, STEARNS, SECURITIES CORP 

7 May 04 FORD MTR CR CO NT 7 DUE 10-01-2013 1,050,000.000 - 1,042,356 00 -8,370 .830- 1,042,356.00 0.00 0.00 0.00 
12 May 04 CUSIP. 345397TZ6 
Settled LEHMAN BROTHERS INC 99.272000 
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23 Sep 04 SPRINT CAP CORP SPRINT CAP CORP 6,875 125,000.000 132,076.25 -3 .174 .910- 132,076.25 0.00 0.00 0.00 
28 Sep 04 DUE 11-15-2028 BEO 
Settled CUSIP 852060AD4 105.661000 

DEUTSCHE BANK SECURITIES INC 

13 Dec 04 WASHINGTON MUT INC SR NT 4 2% DUE 1,500,000 000 - 1,497,705 00 .000 1,497,705.00 0.00 0.00 0.00 
20 Dec 04 01-15-2010 REG 
Settled CUSIP: 939322APS 99847000 

LEHMAN BROTHERS INC 
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Purchases 
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10 Aug 04 FORD MTR CR CO NT 7 DUE 10-01-2013 500,000000 514,60500 -12,833 330- 514,60500 000 0.00 0.00 
13 Aug 04 CUSIP. 345397TZ6 
Settled LEHMAN BROTHERS INC 102.921000 

17 Nov 04 HOUSEHOLD FIN CORP NT 4 125% DUE 750,000000 748,30500 000 748,30500 0.00 0.00 000 
23 Nov 04 11-16-2009 
Settled CUSIP 441812KH6 99.774000 

HSBC SECURITIES INC 

10 Sep 04 KINDER MORGAN ENERGY PARTNERS L P NT 1,100,000 000 - 1,225,400 00 .000 1,225,400.00 000 0.00 000 
15 Sep 04 7ADUE 03-15-2031 BED 
Settled CUSIP. 494550AJ5 111 .400000 

BANICAMERICA SECURITIES INC. 

7 Sep 04 MERRILL LYNCH & CO INC MEDIUM TERM NTS 900,000000 896,985.00 000 896,985.00 000 0.00 0.00 
10 Sep 04 BOOK ENTRY MTN 4.125 DUE 09-10-2009 
Settled CUSIP: 59018YUH2 99.665000 

MERRILL LYNCH PIERCE FENNER & SMITH 

6 Jan 04 MORGAN STANLEY FOR EOTY ISSUES SEE 1,250,000 000 - 1,246,33750 .000 1,246,337.50 0.00 0.00 0.00 
13 Jan 04 61746S3875 DUE 01-15-2009 BEO 
Settled CUSIP 61746BALO 99.707000 

MORGAN STANLEY & CO INC. NEW YORK 

5 Aug 04 NATL CY BK CLEV OH MEDIUM T TRANCHE # 500,000000 539,95000 -4,736.110- 539,950.00 0.00 0.00 0.00 
10 Aug 04 SBOO003 6 2 DUE 12-15-2011 
Settled CUSIP. 63534PACI 107.990000 

LEHMAN BROTHERS INC 

15 Sep 04 PRUDENTIAL FINL INC MEDIUM TERM NTS 1,250,000 000 1,244.487 .50 000 1,244,487.50 0.00 0.00 0.00 
20 Sep 04 BOOKTRANCHE # TR 00005 5.1 09-20-2014 
Settled CUSIP 744320AE5 99.559000 

MERRILL LYNCH PIERCE FENNER & SMITH 

27 Oct 04 SBC COMMUNICATIONS INC NT 4.125% DUE 1,500,000.000 1,499,670 00 .000 1.499,670.00 0.00 0.00 0.00 
3 Nov 04 09-15-2009/11-03-2004 
Settled CUSIP. 78387GAN3 99.978000 

J P. MORGAN SECURITIES INC 



Total United States - USID 15,244,757 .35 -66,078.400- 15,244,757.35 0.00 0.00 0.00 

Total corporate bonds 15,244 .757 .35 -66,078.400- 15,244,757.35 0.00 0.00 0.00 
Government mortgage backed securities 
United States - USD 

10 Mar 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 350,000 .000 344,531 .25 -612.500- 344,531 .25 000 0.00 0.00 
15 Apr 04 SETTLES APR 
Settled CUSIP 02RO42645 98.437500 

MORGAN STANLEY & CO INC . NEW YORK 

10 Nov 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 3,500,000.000 3,361,093 .75 .5,250.000- 3,361,093.75 000 0.00 000 
13 Dec 04 SETTLES DEC 
Settled CUSIP : 02RO426C7 96.031250 

MORGAN STANLEY & CO INC NEW YORK 

8 Dec 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 3,500,000 000 3,399,921 88 -5.250 0013- 3,399,921 .88 000 000 0 .00 
13 Jan 05 SETTLES JAN 
Pending CUSIP, 02RO42611 97.140625 

MORGAN STANLEY & CO INC NEW YORK 

7 Oct 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 3,500,000 000 3,338,125.00 .6,125 .000- 3,338,125.00 000 0.00 0 .00 
15 Nov 04 SETTLES NOV 
Settled CUSIP. 02RO426B9 95375000 

MORGAN STANLEY & CO INC. NEW YORK 

8 Sep 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 3,500,000 000 3,343,593 .75 -5,687500- 3,343,593 75 000 000 0100 
14 Oct 04 SETTLES OCT 
Settled CUSIP. 02R0426A1 95 .531250 

MORGAN STANLEY & CO INC. NEW YORK 

13 Aug 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 3,500,000 000 3,347,421 88 -6,125000- 3,347,421 .88 000 0 .00 0.00 
15 Sep 04 SETTLES SEP 
Settled CUSIP: 02RO42694 95640625 

MORGAN STANLEY & CO INC NEW YORK 

23 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000 000 1,427,376 56 -2,790280- 1,427 .376 56 000 0 .00 000 
15 Apr 04 SETTLES APR 
Settled CUSIP . 02RO50648 99468749 

MONTROSE SECURITIES EQUITIES 

23 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,900,000 000 1,890,500 .00 -3,694.440- 1,890,500 .00 000 0 .00 000 
15 Apr 04 SETTLES APR 
Settled CUSIP, 02RO50648 99.500000 

LEHMAN BROTHERS INC 
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Fixed Income 
23 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,035,000.000 1,029,50156 -2,012500- 1,029,501.56 0.00 0.00 0.00 

15 Apr 04 SETTLES APR 
Settled CUSIP: 02RO50648 99.468749 

CHASE BANKIBROKER & DEALER CLR DEPT 

2 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 2,195,000 000 2,170,306 25 -4,268 .060- 2.170,306 25 000 0.00 0.00 

15 Apr 04 SETTLES APR 
Settled CUSIP. 02RO50648 98875000 

MORGAN STANLEY & CO INC. NEW YORK 

13 Jul 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,050,000.000 1,016,203.13 .1,604170- 1,016,203.13 0.00 0.00 0.00 
12 Aug 04 SETTLES AUG 
Settled CUSIP. 02RO50689 96.781250 

MORGAN STANLEY & CO INC. NEW YORK 

28 Oct 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,200,000 000 5,148,000 00 .8,666.670- 5,148,000.00 0.00 0.00 0.00 

13 Dec 04 SETTLES DEC 
Settled CUSIP- 02RO506CO 99000000 

GOLDMAN SACHS MONEY MARKET LP 

14 Jan 04 FFILMC GOLD SINGLE FAMILY 5 30 YEARS 1 .900,000 000 1,893,468 75 .2,902.780- 1.893,468.75 0.00 000 0.00 

12 Feb 04 SETTLES FEB 
Settled CUSIP: 02RO50622 99.656250 

LEHMAN BROTHERS INC 

23 Jan 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,140,000.000 1,135,190 63 -1,741 .670- 1,135,190.63 0.00 000 0.00 
12 Feb 04 SETTLES FEB 
Settled CUSIP 02RO50622 99.578125 

GOLDMAN SACHS & COMPANY 

27 Jan 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000.000 1,428,385.55 ~2,192.360- 1,426,385.55 000 0.00 0.00 

12 Feb 04 SETTLES FEB 
Settled CUSIP. 02RO50622 99-539062 

D13 ALEX BROWN 

30 Jan 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,035.000 000 1,025,296.88 -1,581 250- 1 .025,296 88 000 000 000 
12 Feb 04 SETTLES FEB 
Settled CUSIP 02RO50622 99062500 

CHASE BANK/BROKER & DEALER CLR DEPT 

17 Dec 03 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 11900,000.000 1,881,296 88 -3,430560- 1,881,296 88 000 000 000 
14 Jan 04 SETTLES JAN 
Settled CUSIP. 02RO50614 99.015625 

CHASE BANK/BROKER & DEALER CLR DEPT 
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Fixed Income 
11 May 04 FHLIVIC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000.000 1,358,765 63 -2,590970- 1,358,765.63 0.00 000 0.00 

14 Jun 04 SETTLES JUN 
Settled CUSIP- 02RO50663 94.687500 

MONTROSE SECURITIES EQUITIES 

11 May 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,280,000 000 1,212,400 00 -2,311 .110- 1,212,400.00 000 0.00 0.00 

14 Jun 04 SETTLES JUN 
Settled CUSIP- 02RO50663 94718750 

CHASE BANK/BROKER & DEALER CLR DEPT 

11 May 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,050,000 000 - 994,218.75 -1,895.830- 994,218.75 0.00 0.00 0.00 

14 Jun 04 SETTLES JUN 
Settled CUSIP. 02RO50663 94.687500 

MORGAN STANLEY & CO INC. NEW YORK 

11 May 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,550,000 000 1,467,171.88 -2,798610- 1,467,171.88 0.00 000 0.00 

14 Jun 04 SETTLES JUN 
Settled CUSIP- 02RO50663 94656250 

LEHMAN BROTHERS INC 

4 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,035,000.000 1,024.650 00 -2,012500- 1,024,650.00 0.00 0.00 0.00 

15 Mar 04 SETTLES MAR 
Settled CUSIP. 02RO50630 99000000 

CHASE BANK/BROKER & DEALER CLR DEPT 

5 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,900,000 000 1,880,406.25 -3,694.440- 1,880,406 25 0.00 0.00 000 

15 Mar 04 SETTLES MAR 
Settled CUSIP 02RO50630 98968750 

LEHMAN BROTHERS INC 

5 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,140,000 000 1,128,600.00 -2,216670- 1,128,600.00 0.00 0.00 0.00 

15 Mar 04 SETTLES MAR 
Settled CUSIP 02RO50630 99000000 

GOLDMAN SACHS & COMPANY 

5 Mar 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1 .435,000 000 1.420,650.00 -2,790.280- 1,420,650.00 000 000 0.00 

15 Mar 04 SETTLES MAR 
Settled CUSIP 02RO50630 99000000 

CHASE BANK/BROKER & DEALER CLR DEPT 

13 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000 000 - 1,404,954.69 -2.391670- 1,404,954.69 0.00 0.00 0.00 

13 May 04 SETTLES MAY 
Settled CUSIP. 02RO50655 97.906250 

MONTROSE SECURITIES EQUITIES 
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13 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 610,000.000 - 597.228.13 -1,016.670- 597,228.13 000 0.00 0.00 
13 May 04 SETTLES MAY 
Settled CUSIP: 02RO50655 97.906250 

MORGAN STANLEY & CO INC. NEW YORK 

13 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 11900,000.000 1,860,218.75 .3,166.670- 1,860,218.75 0.00 000 0.00 
13 May 04 SETTLES MAY 
Settled CUSIP. 02RO50655 97.906250 

LEHMAN BROTHERS INC 

27 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,280,000.000 1,247,600.00 .2,133.330- 1,247,600.00 000 0.00 0.00 
13 May 04 SETTLES MAY 
Settled CUSIP: 02RO50655 97468750 

CHASE BANKIBROKER & DEALER CLR DEPT 

28 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 440,000000 428,31250 -733330- 428,312.50 0.00 0.00 000 

13 May 04 SETTLES MAY 
Settled CUSIP. 02RO50655 97.343750 

MORGAN STANLEY & CO INC. NEW YORK 

12 Oct 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,200,000 000 5,154,500 00 -10,111.110- 5,154,500.00 0.00 0.00 0.00 

15 Nov 04 SETTLES NOV 
Settled CUSIP. 02RO506B2 99.125000 

GOLDMAN SACHS & COMPANY 

9 Sep 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,200.000.000 5,138,249.91 .9,388.890- 5,138,249 91 000 000 0.00 
14 Oct 04 SETTLES OCT 
Settled CUSIP 02SO506A4 98812500 

GOLDMAN SACHS & COMPANY 
OTHER CHARGES .09 

13 Aug 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 3,500,000 000 3,449,140 63 -6.805.560- 3,449,140.63 0.00 0.00 0.00 

15 Sep 04 SETTLES SEP 
Settled CUSIP. 02RO50697 98546875 

GOLDMAN SACHS & COMPANY 

26 Aug 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,700,000 000 1,674,433 59 .3,305 .560- 1,674,433.59 0.00 000 0.00 

15 Sep 04 SETTLES SEP 
Settled CUSIP. 02RO50697 98496093 

GOLDMAN SACHS & COMPANY 

11 Aug 04 FHLMC GOLD Wl-0004 6 9 12-01-2010 2,170,000.000 2,453,201 .95 -4,575080- 2,453,201.95 0.00 0.00 000 

12 Aug 04 CUSIP. 3128HEAD9 
Settled GREENWICH CAPITAL MARKETS CHASE 113.050781 

11 Mar 04 FHLMC GOLD 5.5 TBA POOL 30YR APRIL 1,500,000 000 1,541,484.38 .3,208.330- 1,541,484 38 0.00 0.00 0.00 

15 Apr 04 CUSIP: 02RO52644 
Settled CHASE BANK/BROKER 8, DEALER CLR DEPT 102765625 
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23 Apr 04 FHLMC MULTICLASS PREASSIGN 00073 4 5 1,465,000 000 - 1,494,526 91 -5,310630- 1,494,528 91 000 000 000 

30 Apr 04 08-15-2013 
Settled CUSIP: 31394WDA3 102.015625 

PAINE WEBBER INC 

29 Jan 04 FHLMC MULTICLASS PREASSIGN 00284 4 5 1,335,000 000 - 1,312,471.88 -333.750- 1,312,471.88 0.00 0.00 0.00 

3 Fab 04 06-15-2029 
Settled CUSIP: 31394NMV7 98 .312500 

GREENWICH CAPITAL MARKETS INC 

25 May 04 FHLMC MULTICLASS PREASSIGN 00366 4 5 660,000000 - 646,284.38 .2,227 .500- 646,284.38 0.00 0.00 0.00 

28 May 04 03-15-2017 
Settled CUSIP. 31394XRF5 97921875 

PAINE WEBBER INC 

5 Jan 04 FHLMC MULTICLASS PREASSIGN 00366 5 1,667,000.000 1,614,059.73 -6,714310- 1,614,059.73 000 0.00 0.00 

30 Jan 04 08-15-2032 
Settled CUSIP: 31394NRF7 96824218 

DB ALEX BROWN 
OTHER CHARGES: .02 

5 Nov 04 FFILMC MULTICLASS PREASSIGN 00426 5.5 1,S20,000.000 1,533,775.00 -6,734 .440- 1,533,775.00 0.00 0.00 0.00 

30 Nov 04 06-15-2033 
Settled CUSIP: 31395HTT7 100.906250 

PAINE WEBBER INC 

3 May 04 FHLMC MULTICLASS PREASSIGN OM4 5.5 1,465,000.000 1,505,573 63 -6,043130- 1,505,573.63 0.00 0.00 0.00 

28 May 04 03-15-2028 
Settled CUSIP 31394XUX2 102.769S311 

AMHERST SECURITIES 

5 Jan 04 FHLMC MULTICLASS PREASSIGN 00579 5 5 1 .245,000 000 1,238,775 00 -5.516 .040- 1,238,775.00 0.00 0.00 0.00 

30 Jan 04 06-15-2032 
Settled CUSIP. 31394PA45 99.500000 

LEHMAN BROTHERS COMMERCIAL PAPER 

3 May 04 FHLMC MULTICLASS PREASSIGN 00671 4.5 1,900,000,000 1,922,859.38 -1,187 .500- 1,922,859.38 0.00 0.00 . 0.00 

6 May 04 10-15-2017 
Settled CUSIP. 31394XM86 101.203125 

PAINE WEBBER INC 

23 Apr 04 FHLMC MULTICLASS PREASSIGN 00821 5 865,000000 - 877,704.69 .3.484 .030- 877,704.69 0.00 0.00 0.00 

30 Apr 04 01-15-2028 
Settled CUSIP 31394X4E3 101.468750 

MORGAN STANLEY DEAN WITTER 
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12 Apr 04 FHLMC MULTICLASS PREASSIGN 00823 5 1,380,000.000 - 1,350,243 75 -5,558330- 1,350,243 75 0.00 000 0.00 

30 Apr 04 01-15-2033 
Settled CUSIP. 31394X4G8 97843750 

MORGAN STANLEY DEAN WITTER 

4 Fab 04 FHLMC MULTICLASS SER 2713 CL EG 5 5 1,485,000 000 1,527,635 74 -1,815.000- 1,527,635.74 000 000 0.00 

9 Feb 04 08-15-2029 
Settled CUSIP: 31394N4U9 102871093 

BANC AMERICA SECUR MONTGOMERY DIV. 

26 May 04 FHLMC MULTICLASS SER 2748 CL LD 4 5 1,185,000 000 1,166,808.40 .000 1,166,808.40 000 000 000 

1 Jun 04 06-15-2016 
Settled CUSIP. 31394PTV5 98 .464843 

DB ALEX BROWN 

4 Nov 04 FHLMC MULTICLASS SER 2859 CIL PC 5 5 1,790,000.000 1,855,726 56 -2,187.780- 1,855,726 56 000 0.00 0.00 

9 Nov 04 11-15-2027 
Settled CUSIP* 31395FFU3 103.671874 

BANK OF AMERICA BISD DEALER SAN FRAN 

16 Nov 04 FHLMC MULTICLASS SER 2867 CL LID 5 5 1,075,000 000 1,110,483 40 -2,956250- 1,110.483 40 000 0.00 000 

19 Nov 04 07-15-2028 
Settled CUSIP. 31395GNX6 103.300781 

PAINE WEBBER INC 

2 Dec 04 FHLMC MULTICLASS SER 2893 CL PA 5 1,785,000 000 1,740,653 91 -1,487.500- 1,740,653.91 0.00 000 0.00 

7 Dec 04 02-15-2033 
Settled CUSIP. 31395HWB2 97,515625 

GOLDMAN SACHS MONEY MARKET LIP 

2 Dec 04 FHLMC MULTICLASS SER 2902 CIL MC 5.5 1,545,000 000 1,586,521.88 -6,845.210- 1,586,521.88 000 0.00 0.00 

30 Dec 04 07-15-2016 
Settled CUSIP. 31395KK69 102.687500 

FIRST TENNESSEE BANK - BOND DIVISION 

26 May 04 FHLMC MULTICLASS SERIES 2752 CIL PE 5 1,465,000 000 1,443,711 .72 .000 1 .443,711 .72 000 0.00 0.00 

1 Jun 04 02-15-2028 
Settled CUSIP. 31394RMCO 98.546875 

FIRST TENNESSEE BANK - BOND DIVISION 

24 Mar 04 FHLMC POOL #A1-9168 5.5% 03-01-2034 BEO 1,485,736 260 1,527,522.59 -3,177.820- 1,527,522.59 000 0.00 0.00 

15 Apr 04 CUSIP: 31296UFH9 
Settled WAMU CAPITAL CORP 102812500 

8 Jan 04 FHLMC POOL #C0-1 622 5% 09-01-2033 BED 1,039,999 370 1,029,843.13 -1,877.780- 1,029,843.13 0.00 0.00 0.00 

14 Jan 04 CUSIP: 31292HYTS 
Settled LEHMAN BROTHERS INC 99 .023437 
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3 Jun 04 FHLMC POOL #1 Bi 794 ADJ FIT 06-01-2034 1,355,000 000 - 1,320,489.91 -3,282.710- 1,320,489.91 000 000 0.00 
13 Jul 04 CUSIP: 3128JL3CI 
Settled 97.453130 

5 Jan 04 FHLMC 30 YR GOLD PARTN CTF (PC) 5 5 30 610,000.000 613,050.00 -1,025.140- 613,05000 0.00 0.00 0.00 
12 Feb 04 YEARS SETTLES FEB 
Settled CUSIP: 02RO52628 100.500000 

CITIGROUP GLOBAL MARKETS INCISALOMON 
BROTHERS 

3 Jun 04 FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 1,590,000.000 1,517,207.81 -3,091 .670- 1,517,207.81 0.00 0.00 0.00 
15 Jul 04 SETTLES JUL 
Settled CUSIP: 02RO50671 95421874 

CHASE BANK/BROKER & DEALER CLR DEPT 

7 Jun 04 FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 1'oso'000.000 1,001,109.38 -2,041 .670- 1,001,109.38 0.00 0.00 0.00 
15 Jul 04 SETTLES JUL 
Settled CUSIP: 02RO50671 95.343750 

MORGAN STANLEY & CO INC. NEW YORK 

7 Jun 04 FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 1,435,000 000 1,368,182 81 .2.790280- 1,368,182.81 000 0.00 000 
15 Jul 04 SETTLES JUL 
Settled CUSIP 02RO50671 95343749 

MONTROSE SECURITIES EQUITIES 

10 Feb 04 FNMA CIVIO SER 2002-T19 CL Al 6 5 1,885,765 920 2.008.635 33 .4 .085830- 2,008,635.33 000 0.00 0.00 
25 Feb 04 07-25-2042 BEO 
Settled CUSIP 31392GVP7 106515624 

13 Sep 04 FNMA POOL #3S7632 5 5-1.10-01-2034 BEO 999,900000 1,013,023 69 -1,985910- 1,013,023.69 000 0.00 0.00 
14 Oct 04 CUSIP- 31376KHH2 
Settled CHASE BANKIBROKER & DEALER CLR DEPT 101 312SOO 

13 Sep 04 FNMA POOL #357632 5 5% 10-01-2034 BEO 354,965000 359,62392 -705000- 359,623.92 000 0.00 0.00 
14 Oct 04 CUSIP. 31376KHH2 
Settled CHASE BANK/BROKER & DEALER CLR DEPT 101312495 

OTHER CHARGES. 02 

31 Aug 04 FNMA POOL #380845 5.63% DUE 11-01-2005 256,631 .570 261,684.01 -80.270- 261,684.01 000 0.00 0.00 
10 Sep 04 REG 
Settled CUSIP- 31377MBNO 101968750 

15 Sep 04 FNMA POOL #380845 5 63% DUE 11-01-2005 224,552.620 228,62264 -667230- 228,62264 000 0.00 0.00 
20 Sep 04 REG 
Settled CUSIP 31377MBNO 101 812500 

DUNCAN WILLIAMS INC. 
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28 Apr 04 FNMA POOL #381217 5.95% DUE 01-01-2009 112,000.410 - 119,472.93 -37.020- 119,47293 0.00 0.00 000 
11 May 04 REG 
Settled CUSIP: 31377MPA3 106671872 

10 Aug 04 FNMA POOL #460408 6.2% 05-01-2011 BEO 1,586,683 450 1,729,484.97 -3,279 .150- 11,729,4114.97 0.00 0.00 0.00 
13 Aug 04 CUSIP: 31381GNZ7 
Settled GREENWICH CAPITAL MARKETS CHASE 109000000 

18 Mar 04 FNMA POOL #656033 6 5% DUE 09-01-2032 1,501,096 180 1,577,558 27 -5,962690- 1,577,558.27 0.00 0.00 0.00 
23 Mar 04 REG 
Settled CUSIP 31390TY60 105093750 

PAINE WEBBER INC 

13 Sep 04 FNMA POOL #794486 5 5% 10-01-2034 BEO 999,999.590 1,013,124.59 .1,986 .110- 1,013,124.59 000 0.00 0.00 
14 Oct 04 CUSIP 31405NUK9 
Settled NOMURA SECURITIES INTERNATIONAL FIXED 101 312500 

INCOME 

13 Sep 04 FNMA POOL #794486 5 5% 10-01-2034 BEO 999,999590 1,013,124.59 .1,986 .110- 1,013,124.59 0.00 000 0.00 
14 Oct 04 CUSIP. 31405NUK9 
Settled NOMURA SECURITIES INTERNATIONAL FIXED 101,312500 

INCOME 

13 Sep 04 FNMA POOL #794486 5 5% 10-01-2034 BEO 499,999.800 506,562.30 -993.060- 506,562.30 0.00 000 0.00 
14 Oct 04 CUSIP: 31405NUK9 
Settled NOMURA SECURITIES INTERNATIONAL FIXED 101.312500 

INCOME 

20 Fab 04 FNMA PREASSIGN 00014 5 67399978638 1,200,000 000 1,244,437.50 .4,539.200- 1,244.437.50 0 00 0.00 0.00 
25 Fab 04 07-25-2032 
Settled CUSIP: 31392JAP4 103.703125 

LEHMAN BROTHERS INC 

25 Feb 04 FNMA PREASSIGN 00056 4 5 03-25-2017 1,454,999 990 1,466,594 53 .000 1,466,594 53 0.00 0.00 0.00 
1 Mar 04 CUSIP. 31393TCH7 
Settled PAINE WEBBER INC 100796875 

12 Mar 04 FNMA PREASSIGN 00078 6.5 10-25-2031 1,328,184.070 1,387.952 .36 -3,836.980- 1,387.952 .36 0.00 000 0.00 
17 Mar 04 CUSIP* 313921DF2 
Settled LEHMAN BROTHERS INC 104500000 

21 Oct 04 FNMA PREASSIGN 00698 7 01-25-2048 122,062.380 - 130,530.46 -569 .620- 130,530.46 0.00 000 0.00 
25 Oct 04 CUSIP. 31392CR30 
Settled GREENWICH CAPITAL MARKETS INC 106.937500 

10 Sep 04 FNMA PREASSIGN 00717 6 5 09-25-2028 1 .735,000 .000 1,849,469 34 .4,385 .690- 1,849,469.34 0 00 0.00 0.00 
15 Sep 04 CUSIP. 31392CT61 
Settled PAINE WEBBER INC 106.597656 
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6 Jan 04 FNMA PREASSIGN 00831 7 11-25-2033 1,334,999 990 1,433,664 84 .7,527 .92G- 1 .433,664.84 0.00 000 000 
30 Jan 04 CUSIP, 31393U4Q3 
Settled LEHMAN BROTHERS INC 107.390625 

14 Z 04 FNMA PREASSIGN 00831 7 11-25-2033 1,259,613.760 1,341,685.47 -4,408.640- 1,341,685.47 000 0.00 000 
26 Ju 04 CUSIP: 31393U403 
Settled 106.515625 

15 Apr 04 FNMA REMIC SER 2001-T8 CIL Al 7 5 784,19S86O 847,329.76 .1,960.49G- 847,329.76 0.00 0.00 0.00 
25 May 04 07-25-2031 
Settled CLISIP: 313920LIK4 108050781 

4 Oct 04 FNMA REMIC SER 2004-73 CL VB 4 5 910.000.000 834,46289 -682 .50G- 834,462.89 000 0.00 0.00 
7 Oct 04 02-25-2024 
Settled CUSIP: 31394A2K1 91 .699218 

BANK OF AMERICA BISD DEALER SAN FRAN 

25 Jan 04 FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 6,421.740 6,421.74 .000 6,421.74 0.00 0.00 0.00 
26 Jan 04 6 5 12-25-2023 
Settled CUSIP: 31359FT24 100000000 

25 Feb 04 FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 6,456540 6,456.54 000 6,45654 0.00 0.00 0.00 
25 Feb 04 6 5 12-25-2023 
Settled CLISIP . 31359FT24 100000000 

25 Mar 04 FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 6,491 .510 6,49151 .000 6,491 .51 0.00 0.00 0.00 
25 Mar 04 6 5 12-25-2023 
Settled CUSIP* 31359FT24 100.000000 

25 Apr 04 FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 6,526670 6,526.67 .000 6,526.67 000 000 0.00 
26 Apr 04 6 5 12-25-2023 
Settled CLISIP 31359FT24 100.000000 

25 May 04 FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 6,562.030 6,562.03 .000 6,56203 0.00 0.00 000 
25 May 04 6 5 12-25-2023 
Settled CLISIP . 31359FT24 100,000000 

25 Jun 04 FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 6,597.570 6,597.57 .000 6,597.57 000 0.00 0.00 
25 Jun 04 6.5 12-25-2023 
Settled CUSIP. 31359FT24 100000000 

25 Jul 04 FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 6,633.300 6,63330 .000 6,633-30 0.00 0.00 000 
26 Jul 04 6 5 12-25-2023 
Settled CUSIP: 31359FT24 100000000 

25 Aug 04 FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 6,669.240 6,669.24 .000 6,669.24 000 000 0.00 
25 Aug 04 6 5 12-25-2023 
Settled CUSIP. 31359FT24 100.000000 
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4 Oct 04 FNMA SER 2854 CL PD 5 5 10-15-2027 1,410,000.000 1,455,384.38 -11292 .500- 1,455.384 .38 0.00 0.00 0.00 
7 Oct 04 CUSIP: 31395FJE5 
Settled FREDDIE MAC S & T 103218750 

12 Nov 04 FNMA SINGLE FAMILY MORTGAGE 4 5% 15 1,015,000.000 1,011,193.75 .1,903 .130- 1,011,193.75 0.00 0.00 0.00 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP. 01F0424C4 99.625000 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 
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22 Sep 04 FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 6,705370 6.705 .37 6,705.37 0.00 0.00 0.00 
27 Sep 04 6.5 12-25-2023 
Settled CUSIP. 31359FT24 100.000000 

21 Oct 04 FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 6,741.670 6,741.67 .000 6,741 .67 0.00 0.00 0.00 
21 Oct 04 6 5 12-25-2023 
Settled CUSIP: 31359FI724 100000000 

22 Jun 04 FNMA REMIC TR 2004-26 CL-PA 4.5 1,410,000 000 1,416,884.77 -4,230 .000- 1,416,884.77 0.00 0.00 0.00 
25 Jun 04 09-25-2025 
Settled CUSIP. 31393XUZ8 100.488281 

CREDIT SUISSE FIRST BOSTON CORPORATION 

2 Sep 04 FNMA REMIC TRUST 2004 31 VB 4.5 910,000000 850.423.44 -796250- 850,423.44 0.00 0.00 0.00 
8 Sep 04 09-25-2027 
Settled CUSIP: 31393YAS4 93453125 

MORGAN STANLEY DEAN WITTER 

21 Apr 04 FNMA SER 2001-50 CL SA 7 10-25-2041 1,301,585.360 1,384,764 80 .3,037.030- 11,3134,764.80 0.00 0.00 0.00 
25 May 04 CUSIP. 31392AJW9 
Settled 106.390625 

9 Aug 04 FNMA SER 2002-WI2 CTF CL AF-4 1,000,000 000 1,008,593.75 .1,295860- 1,008,593.75 0.00 0.00 0.00 
12 Aug 04 4 24100017548 03-25-2031 
Settled CUSIP, 31392GSM8 100659375 

MORGAN STANLEY DEAN WITTER 

12 Nov 04 FNMA SER 2004-W12 6 07-25-2034 1,429,999.990 1,480,720.31 -6,911 .670- 1,480,720.31 0.00 0.00 0.00 
30 Nov 04 CUSIP. 31394A6Y7 
Settled LEHMAN BROTHERS INC 103546875 

9 Dec 04 FNMA SER 2004-W15 CL 1AI 6 08-25-2044 1,785,000.000 1,852,704 49 -8,627.500- 1,852,704 49 0.00 0.00 000 
30 Dec 04 CUSIP: 31394BZ64 
Settled BANK OF NEW YORK - COUNTRYWIDE 103.792968 
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2 Nov 04 FNMA SINGLE FAMILY MORTGAGE 4 5% 15 2.560,000 000 2,550,000 00 -4,800000- 2,550,000.00 000 0.00 000 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP, 01F0424C4 99609375 

LEHMAN BROTHERS INC 

1 
2 Nov 04 FNMA SINGLE FAMILY MORTGAGE 4 5% 15 785.000000 781,81094 -1,471880- 781,810.94 0.00 0.00 000 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP 01F0424C4 99-593750 

MORGAN STANLEY & CO INC. NEW YORK 

12 Nov 04 FNMA SINGLE FAMILY MORTGAGE 4.5% 15 2,100.000 000 2,092,453 13 .3,937.500- 2,092,453.13 000 0.00 0.00 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP- 01F0424C4 99640625 

CREDIT SUISSE FIRST BOSTON CORPORATION 

15 Nov 04 FNMA SINGLE FAMILY MORTGAGE 4.5% 15 1,520,000.000 1,513,943.75 -2,850 OOD- 1,513.943 75 0.00 0.00 0.00 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP 01F042404 99601562 

CHASE BANK/BROKER & DEALER CLR DEPT 

8 Dec 04 FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 3,150,000 000 3,039,750.00 -5,250000- 3,039,750.00 0.00 0.00 0.00 
13 Jan 05 SETTLES JANUARY 
Pending CUSIP 01FOS0619 96.5DO000 

GOLDMAN SACHS & COMPANY 

8 Dec 04 FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 3,150.000 .000 3,131,296 88 -5 .250000- 3,131,296.88 000 0.00 0.00 
13 Jan 05 SETTLES JANUARY 
Pending CUSIP, 01F050619 99406250 

GOLDMAN SACHS MONEY MARKET LP 

12 Jan 04 FNMA SINGLE FAMILY MTG 4 15 YEARS 1,295,000.000 1,274,563.28 .2 .446 .110- 1,274,563.28 0.00 0.00 0.00 
18 Feb 04 SETTLES FEB 
Settled CUSIP: 0IF040420 98.421874 

GOLDMAN SACHS & COMPANY 

13 Jul 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 650,000000 - 638.167.97 -1,300000- 638.167.97 0.00 0.00 0.00 
17 Aug 04 SETTLES AUG 
Settled CUSIP. 01F042483 98.179689 

CREDIT SUISSE FIRST BOSTON CORPORATION 

14 Jul 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 3,460,000.000 - 3,397,287.50 -6.920.000- 3,397,287.50 0.00 0.00 0.00 
17 Aug 04 SETTLES AUG 
Settled CUSIP: 01F042483 98.187500 

LEHMAN BROTHERS INC 
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1 
4 Jul 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 785,000.000 769,79063 -1 .570000- 769.79063 0.00 0.00 0.00 
17 Aug 04 SETTLES AUG 
Settled CUSIP 0IF042483 98062500 

MORGAN STANLEY & CO INC. NEW YORK 

1 
4 Jul 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,015.000 000 995,33438 .2,030000- 995,33438 0.00 000 0.00 
17 Aug 04 SETTLES AUG 
Settled CUSIP- 0IF042483 98062500 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

10 Dec 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 905,000000 903,585.94 -2.036250- 903,58594 0.00 000 0.00 
19 Jan 05 SETTLES JAN 
Pending CUSIP 01F042418 99843750 

CREDIT SUISSE FIRST BOSTON CORPORATION 

10 Dec 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 1,160,000 000 1,158,550 00 .2,610.000- 1,158,550 00 0.00 0.00 0.00 
19 Jan 05 SETTLES JAN 
Pending CUSIP 01F042418 99.875000 

LEHMAN BROTHERS INC 

10 Dec 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,015.000 000 1,013,731 .25 .2,283.750- 1 .013,731 .25 000 0.00 000 
19 Jan 05 SETTLES JAN 
Pending CUSIP: 0IF042418 99.875000 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

10 Dec 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 850,000000 848,671 .88 .1,912500- 848,67188 0.00 0.00 0.00 
19 Jan 05 SETTLES JAN 
Pending CUSIP. 01F042418 99.843750 

CHASE BANK/BROKER & DEALER CLR DEPT 

10 Dec 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 785,000.000 783,89609 .1,766250- 783,89609 000 000 0.00 
19 Jan 05 SETTLES JAN 
Pending CUSIP. 01F042418 99-859374 

MORGAN STANLEY & CO INC. NEW YORK 

15 Jun 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 11015,000.000 981.378.13 -2,410630- 981,37813 000 000 0.00 
20 Jul 04 SETTLES JUL 
Settled CUSIP: 01F042475 96687500 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

15 Jun 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 3,460,000 000 3.347,550.00 -8,217 .500- 3,347,550.00 0.00 0.00 000 
20 Jul 04 SETTLES JUL 
Settled CUSIP: 01F042475 96.750000 

LEHMAN BROTHERS INC 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 
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Fixed Income 
7 Jul 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 785,000.000 - 773,347.66 -1,864.380- 773,347.66 0.00 0.00 000 

20 Jul 04 SETTLES JUL 
Settled CUSIP. 01F042475 98.515625 

MORGAN STANLEY & CO INC NEW YORK 

3 May 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 2,025,000 000 1,983,234 38 -4,050000- 1,983,234.38 0.00 000 0.00 

17 Jun 04 SETTLES JUN 
Settled CUSIP 01F042467 97.937500 

LEHMAN BROTHERS INC 

4 May 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 690,000000 - 676,41563 -1,380000- 676,415.63 0.00 0.00 0.00 

17 Jun 04 SETTLES JUN 
Settled CUSIP: 01F042467 98031250 

CHASE BANKIBROKER & DEALER CLR DEPT 

6 May 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 2,425,000 000 2,357,554.69 -4 .850000- 2.357,554.69 0.00 0.00 0.00 

17 Jun 04 SETTLES JUN 
Settled CUSIP 01FO42467 97.218750 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

11 May 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 1,225,000 000 1,183,847 66 -2,450000- 1,183,847.66 000 0.00 000 

17 Jun 04 SETTLES JUN 
Settled CUSIP. 01F042467 98.640625 

LEHMAN BROTHERS INC 

13 May 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,420,000.000 - 1,369,412.50 -2 .840000- 1,369,412.50 0.00 0.00 0.00 

17 Jun 04 SETTLES JUN 
Settled CUSIP 01F042467 96.437500 

LEHMAN BROTHERS INC 

13 Apr 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 690,000000 - 685,256.25 -1,466250- 685,256.25 000 0.00 0.00 

18 May 04 SETTLES MAY 
Settled CUSIP. 0IF042459 99.312500 

CHASE BANKIBROKER & DEALER CLR DEPT 

15 Apr 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 2,425,000 000 2,403,402 34 -5,153 .130- 2,403,402.34 000 0.00 0.00 

18 May 04 SETTLES MAY 
Settled CUSIP* 01F042459 99.109374 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

21 Apr 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 2,025.000 000 2,001,269.53 .4,303130- 2,001,269 53 000 0.00 000 

18 May 04 SETTLES MAY 
Settled CUSIP. 01F042459 98828124 

LEHMAN BROTHERS INC 
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12 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 3,460,000.000 3,453,512.50 .7,352 .500- 3,453,512.50 0.00 0.00 0.00 
18 Nov 04 SE I ILES NOV 
Settled CUSIP 01170424136 99.812500 

LEHMAN BROTHERS INC 

1 
2 Oct 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 1,015,000.000 1,012.779 .69 .2,156 .880- 1,012,779.69 000 0.00 0.00 

18 Nov 04 SETTLES NOV 
Settled CUSIP 011170424136 99781250 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

1 
2 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 2,100,000 000 2,095,406 25 -4,462 .500- 2.095,406 25 0.00 0.00 0.00 
18 Nov 04 SETTLES NOV 
Settled CUSIP. 01F042486 99781250 

CREDIT SUISSE FIRST BOSTON CORPORATION 

12 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 785,000.000 783,28281 .1,668.13G- 783,282.81 0.00 000 000 
18 Nov 04 SETTLES NOV 
Settled CUSIP. 01F0424136 99 .781250 

MORGAN STANLEY & CO INC NEW YORK 

5 Nov 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 990,000000 987,138.28 -2,103750- 987,13828 0.00 0.00 0.00 
18 Nov 04 SETTLES NOV 
Settled CUSIP' 0IF0424B6 99.710937 

LEHMAN BROTHERS INC 

10 Sep 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 785,000.000 782,79219 -1 .766 .250- 782,792.19 000 000 0.00 
19 Oct 04 SETTLES OCT 
Settled CUSIP. 01F0424AB 99718750 

MORGAN STANLEY & CO INC. NEW YORK 

10 Sep 04 FNMA SINGLE FAMILY MTO 4.5 15 YEARS 1,015,000 000 1,012,145.31 .2,283 .750- 1,012,145 31 000 000 000 
19 Oct 04 SETTLES OCT 
Settled CUSIP' 0IF0424AS 99 .718749 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

13 Sep 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 650,000,000 - 646,95313 -1,462 .500- 646,953.13 0.00 000 0.00 
19 Oct 04 SETTLES OCT 
Settled CUSIP. 01F0424A8 99.531251 

CREDIT SUISSE FIRST BOSTON CORPORATION 

13 Sep 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 3,460,000 000 3,444,862.50 .7.785.000- 3,444,862.50 0.00 0.00 0.00 
19 Oct 04 SETTLES OCT 
Settled CUSIP: 0IF0424A8 99.562500 

LEHMAN BROTHERS INC 
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Fixed Income 

29 Sep 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,450,000.000 - 1 .446,261 .72 -3.262500- 1.446,261 .72 0.00 0.00 0.00 

19 Oct 04 SETTLES OCT 
Settled CUSIP: 01F0424A8 99.742190 

CREDIT SUISSE FIRST BOSTON CORPORATION 

10 Aug 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 650,000.000 - 64.3,906.25 -1,543.750- 643,906.25 0.00 0.00 0.00 

20 Sep 04 SETTLES SEP 
Settled CUSIP 01F042491 99.062500 

CREDIT SUISSE FIRST BOSTON CORPORATION 

10 Aug 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 3,460,000 000 3,432,968.75 .8,217500- 3,432,968.75 000 0.00 0.00 

20 Sep 04 SETTLES SEP 
Settled CUSIP: 01F042491 99218750 

LEHMAN BROTHERS [NO 

10 Aug 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 1,015,000 000 1,007,387.60 -2.410630- 1,007,387.50 000 0.00 0.00 

20 Sep 04 SETTLES SEP 
Settled CUSIP. 01F042491 99250000 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

10 Aug 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 785,000000 779,112.50 -1,864 .380- 779,112.50 0.00 0.00 0.00 

20 Sep 04 SETTLES SEP 
Settled CUSIP: 01F042491 99.250000 

MORGAN STANLEY & CO INC. NEW YORK 

16 Mar 04 FNMA SINGLE FAMILY MTG 4 5 30 YEARS 350,000.000 345,296.88 -612 .500- 345,296.88 0.00 0.00 0.00 

15 Apr 04 SETTLES APR 
Settled CUSIP. 01F042640 98.656251 

MORGAN STANLEY & CO INC. NEW YORK 

13 Apr 04 FNMA SINGLE FAMILY MTG 4 5 30 YEARS 350,000.000 331,078.13 -525000- 331 .078 .13 000 0.00 000 

13 May 04 SETTLES MAY 
Settled CUSIP* 01 F042657 94593751 

MORGAN STANLEY & CO INC. NEW YORK 

11 Mar 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 585,000.000 602,001 56 -1,543750- 602,001 .56 000 0.00 0.00 

20 Apr 04 SETTLES APR 
Settled CUSIP: 01FO50445 102906249 

CREDIT SUISSE FIRST BOSTON CORPORATION 

12 Mar 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 840,000000 864,675.00 .2,216670- 864,675.00 0.00 0.00 000 

20 Apr 04 SETTLES APR 
Settled CUSIP. 01FO50445 102937500 

GOLDMAN SACHS & COMPANY 
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Fixed Income 
22 Mar 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 1,585,000.000 1,631,435.55 -4,182640- 1,631,435 55 0.00 000 0.00 

20 Apr 04 SETTLES APR 
Settled CUSIP. 01FO50445 102.929687 

J P. MORGAN SECURITIES INC 

14 Jun 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 870,000000 857,493.75 .2,295.830- 857,493.75 000 000 0.00 
20 Jul 04 SETTLES JUL 
Settled CUSIP: 01F050478 98562500 

MORGAN STANLEY & CO INC NEW YORK 

6 May 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 870,000000 866,737.50 -1,933,330- 866,7~17.50 0.00 0.00 0.00 

17 Jun 04 SETTLES JUN 
Settled CUSIP: 01FO50460 99.625000 

MORGAN STANLEY & CO INC NEW YORK 

12 Jan 04 FNMA 15 YR PASS-THROUGHS 5 16 YEARS 840,000000 859,785.94 -1,983.330- 859,785.94 0.00 0.00 0.00 

18 Fab 04 SETTLES FEB 
Settled CUSIP: 01FO50429 102.355469 

GOLDMAN SACHS & COMPANY 

12 Jan 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 585,000000 598,29961 -1,381 .250- 598,299.61 0.00 0.00 0.00 
18 Feb 04 SETTLES FEB 
Settled CUSIP. 0IF050429 102273437 

CREDIT SUISSE FIRST BOSTON CORPORATION 

29 Jan 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 1,395,000.000 1,420,17S 39 -3 .293.750- 1,420,175.39 0.00 0.00 0.00 
18 Feb 04 SETTLES FEB 
Settled CUSIP: 01FOS0429 101804687 

CHASE BANKIBROKER & DEALER CLR DEPT 

4 Fab 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 585,000.000 596,15156 .1,381 .25G- 596,151.56 0.00 0.00 0.00 

18 Mar 04 SETTLES MAR 
Settled CUSIP: 01FO50437 101 906249 

CREDIT SUISSE FIRST BOSTON CORPORATION 

12 Feb 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 840,000000 860,212.50 .1,983330- 860,212.50 0.00 0.00 0.00 

18 Mar 04 SETTLES MAR 
Settled CUSIP: 01F050437 102.406250 

GOLDMAN SACHS & COMPANY 

13 Feb 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 1,390,000 000 1,424,31S 63 -3,281 .940- 1,424,315.63 000 000 0.00 
18 Mar 04 SETTLES MAR 
Settled CUSIP. 0IF050437 102468750 

CHASE BANK/BROKER & DEALER CLR DEPT 
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Fixed Income 
6 Aug 04 FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 1,155,000 000 1,166,189.06 -2,470420- 1,166,189 06 0.00 0.00 000 
15 Sep 04 SETTLES SEP 
Settled CUSIP. 01FO52698 100968749 

CHASE BANKIBROKER & DEALER CLR DEPT 

13 Aug 04 FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 2,500,000 000 2,526,171 .88 -5,347220- 2,526,171.88 0.00 000 0.00 
13 Sep 04 SETTLES SEP 
Settled CUSIP: 0IF052698 101 .046875 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

13 Aug 04 FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 1,790,000 000 1,808,739.06 -3,828610- 1,808,739.06 000 0.00 000 
15 Sep 04 SETTLES SEP 
Settled CUSIP. 01F052698 101046874 

CHASE BANK/BROKER & DEALER CLR DEPT 

3 Nov 04 FNMA 30 YR 5 5 SETTLES NOV 990,000.000 1,006,087.50 -2,117 .500- 1,006,087.50 0,00 0.00 0.00 
15 Nov 04 CUSIP 01F0526133 
Settled LEHMAN BROTHERS INC 101 .625000 

30 Mar 04 FNMA 5 15 YEARS 1,585,000 000 1,623,139.06 -3,742.360- 1,623,139.06 0.00 000 0.00 
18 May 04 SETTLES MAY 
Settled CUSIP: 01FOS0452 102.406249 

J.P . MORGAN SECURITIES INC 

30 Mar 04 FNMA 5 15 YEARS 585,000000 599,442.19 .1,381 .250- 599,442.19 0.00 0.00 0.00 
18 May 04 SETTLES MAY 
Settled CUSIP: 0IF050452 102.468750 

CREDIT SUISSE FIRST BOSTON CORPORATION 

6 Apr 04 FNMA 5 15 YEARS 840,000000 854,437.50 -1,983 .330- 864,437.50 0.00 0.00 0.00 
18 May 04 SETTLES MAY 
Settled CUSIP 01F050452 101 .718750 

GOLDMAN SACHS & COMPANY 

28 Apr 04 FNMA 5 15 YEARS 870,000.000 878,020.31 -2,054 .170- 878,020.31 0.00 0.00 0.00 
18 May 04 SETTLES MAY 
Settled CUSIP 01F050452 100.921874 

MORGAN STANLEY & CO INC. NEW YORK 

5 Mar 04 GNMA POOL #426012 5 5% 11-15-2033 BEO 1,124,472.450 - 1,162,599.10 -3.779.480- 1,162.599 .10 0.00 0.00 0.00 
23 Mar 04 CUSIP. 36206YDR9 
Settled GREENWICH CAPITAL MARKETS CHASE 103.390625 

20 Mar 01 GNMA REMIC TR 1999-1 CL Z 6.5 01-20-2029 7,229.600 - 7,229.60 .000 7,229.60 0.00 0.00 0.00 
22 Mar 04 CUSIP: 3837HIR45 
Settled 100.000000 
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20 Sep 04 GNMA REMIC TR 1999-1 CIL Z 6 5 01-20-2029 7,467770 7.467.77 .000 7,467.77 000 000 0.00 
20 Sep 04 CUSIP. 3837HlR45 
Settled 100.000000 

Total United States - USID 222,947,420 07 -473,621 370- 222,947,420.07 0.00 0.00 0.00 

Total government mortgage backed securities 222,947,420.07 -473,621 .370- 222,947,420.07 0.00 0.00 0.00 

Commercial mortgage-backed 

United States - USD 

16 Dec 04 CIVIO BEAR STEARNS COML MTG SECS INC COML 1,424,848.440 1.495,422 97 .4,812.820- 1,495,422.97 000 0.00 0.00 
21 Dec 04 CL A- 1 2001 -TOP2 6.08 02-15-2035 B EO 
Settled CUSIP. 07383FFN3 104953125 

BEAR, STEARNS, SECURITIES CORP 

28 Apr 04 CMO CR SUISSE 1ST BSTN MTG SECS CORP 1,574,999.990 1,550.882 .81 -420 .090- 1,550,882.81 0.00 0.00 0.00 
3 May 04 4 801 DUE 03-15-2036 BEO 
Settled CUSIP: 22541NS83 98.466750 

GOLDMAN SACHS & COMPANY 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Purchases 

Fixed Income 

20 Jan 04 GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 7,151.910 7.151 .91 000 7,15191 000 0.00 0.00 
20 Jan 04 CUSIP: 3837HIR45 
Settled 100000000 

20 Feb 04 GNMA REMIC TR 1999-1 CL Z 6.5 01-20-2029 7,190.650 7,190.65 .000 7,190.65 0.00 0.00 0.00 
3 Mar 04 CUSIP. 3837HIR45 
Settled 100000000 

20 Apr 04 GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 7,268.760 7,268.76 .000 7.268 .76 000 000 000 
20 Apr 04 CUSIP: 3837HIR45 
Settled 100.000000 

20 May 04 GNMA REMIC TR 1999-1 CL Z 6.5 01-20-2029 7,308.130 7,308.13 .000 7,308.13 000 0.00 0.00 
20 May 04 CUSIP. 3837HlR45 
Settled 100.000000 

20 Jun 04 GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 7,347.720 7.347.72 .000 7,347.72 0.00 0.00 000 
21 Jun 04 CUSIP- 3837HIR45 
Settled 100000000 

20 Jul 04 GNMA REM)C TR 1999-1 CL Z 6 5 01-20-2029 7,387.520 7,387.52 000 7,387.52 000 0.00 0.00 
21 Jul 04 CUSIP: 3837HlR45 
Settled 100000000 

20 Aug 04 GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 7,427.530 7,427.53 000 7,42753 000 0.00 0.00 
20 Aug 04 CUSIP 3837HIR45 
Settled 100.000000 



22 Doc 04 CMO GMAC COML MTG SECS INC 2004-C2 MTG 2,000,000.000 2,073,437.50 -7,951 .500- 2,073.437.50 0.00 0.00 0.00 
28 Dec 04 PASSTHRU CTF CL A-4 DUE 08-10-2038 REG 
Settled CUSIP: 361849F56 103671875 

GOLDMAN SACHS & COMPANY 

4 Aug 04 CMC, GREENWICH CAP COML FDG CORP SER 1,249,999.990 1,236,132.81 .1,259 .170- 1,236,132.81 0.00 0.00 000 
9 Aug 04 2003-C2 CL A3 4 533 DUE 01 -05-2036 REG 
Settled CUSIP. 396789ER6 98.890625 

ADVEST, INC 

23 Aug 04 CIVIC, GS MTG SECS CORP 11 COML PASSTHRU 1,749,428 210 1,732,694 93 .3,528010- 1,732,694.93 0.00 0.00 0.00 
26 Aug 04 2003-Cl CL A-1 2 904 01-10-40 REG 
Settled CUSIP'36228CPR8 99043500 

DB ALEX BROWN 

17 Nov 04 CIVIC, J P MORGAN CHASE COML MTG SECS CORP 1,780,000 000 1,872,476 56 -5,588.320- 1,872,476.56 0.00 0.00 000 
5 Jan 05 2004-CIBC9 CL A-4 5 3827 06-12-41 REG 
Pending CUSIP. 46625M6W4 105195310 

5 Aug 04 CMO LB COML CONDUIT MTG TR SER 1999-Cl 1,020,688 820 1,072,042 23 -726950- 1,072,042 23 0.00 0.00 000 
16 Aug 04 CL Al 6 40999984741 %DUE 06-15-2031 BEO 
Settled CUSIP, 501773CR4 105.031250 

9 Aug 04 CMO LB COML CONDUIT MTG TR SER 1999-Cl 736,860.910 - 776,611 .10 -1,443,23D- 776,611 .10 0.00 0.00 0.00 
16 Aug 04 CL Al 6.40999984741% DUE 06-15-2031 BEO 
Settled CUSIP. 501773CF14 105394531 

23 Jan 04 CMO MORGAN STANLEY CAP I INC 2004-TOP13 1,450,000.000 1,457,728.50 -707 .280- 1,457,728.50 0.00 0.00 0.00 
5 Feb 04 CL A-3 DUE 09-13-2045 REG 
Settled CUSIP 61745MVA8 100.533000 

MORGAN STANLEY & CO INC. NEW YORK 

18 Jun 04 CMO MORGAN STANLEY DEAN WITTER CAP I TR 1,195,000 000 1,182,349.81 -3,760.930- 1,182,349.81 0.00 0.00 0.00 
23 Jun 04 SER 2003-TI I CL A4 5 15 6-13-2041 REG 
Settled CUSIP. 61746WH29 98941406 

DB ALEX BROWN 

7 Oct 04 1/0 CIVIC, J P MORGAN CHASE COML MTG SECS 1,155,000.000 1,200,703.71 -2,135630- 1,200,703 71 000 0.00 0.00 
8 Dec 04 CORP 2004-PNCI COML A-4 06-12-2041 REG 
Settled CUSIP 46625MSJ4 103957031 

28 Sep 04 MORGAN ST CAP I INC SER 1998-XL1 CL A3 1,630,000 000 1,767,849 61 000 1,767,849.61 000 0.00 000 
1 Oct 04 6 48 MTG PASSTHRU CTF DUE 06-01-2030 
Settled BEOCUSIP: 61745MGJ6 108457031 

MORGAN STANLEY & CO INC NEW YORK 

Total United States - USD - 17,418,332 .54 -32,333.930- 17,418,332 .54 0.00 0.00 0.00 
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Fixed Income 



Fixed Income 

Total commercial mortgage-backed - 17,418,332 .54 -32,333.930- 17,418,332 .54 0.00 0.00 0.00 

Asset backed securities 
United States - USD 
4 Oct 04 CHASE FDG LN ACQUISITION TR SER 1,800,000.000 1,800,000.00 .000 1,800,000 00 0 .00 0.00 0.00 
8 Oct 04 2004-AQ1 CIL A2 FLT FIT 05-25-2034 REG 
Settled CUSIP. 161542DN2 100000000 

J .P. MORGAN SECURITIES INC 

1 Oct 04 FIRST FRANKLIN MTG LN TR SER 2004-FF10 1,635,000 000 1,635,000.00 .000 1,635,000.00 000 0.00 0 .00 
21 Oct 04 CIL A2 12-25-2032 REG 
Sealed CUSIP: 32027NMG3 100000000 

BANG AMERICA SECUR. MONTGOMERY DIV . 

19 Nov 04 FNMA PREASSIGN 00582 04-25-2035 REG 1,430,000 000 1,430,000.00 .000 1,430,000 00 0 .00 0.00 0 .00 
8 Dec 04 CUSIP : 31394BA79 
Sealed D8 ALEX BROWN 100000000 

Total United States - USD 4,865,000 .00 .000 4,865,000 .00 0.00 0.00 0.00 

Total asset backed securities 4,865,000 .00 .000 4,865,000 .00 0.00 0.00 0.00 

Non-government backed c.m.o .s 
United States - USID 
17 Jun 04 CMO FNMA PREASSIGN 00054 5 94999980927% 1,260,000.000 1,296,028.13 -6,039.250- 1,296,028.13 000 0.00 0 .00 
30 Jun 04 DUE 02-25-2034 REG 
Settled CUSIP . 31394ACFI 102859375 

LEHMAN BROTHERS INC 

21 Oct 04 CMO INDYMAC MBS INC SER 2004-AR1 2 CL Al 1,380,000.000 1,380,000 00 .000 1,380,000.00 0 .00 0.00 000 
5 Nov 04 FLT RT DUE 12-25-2034 REG 
Settled CUSIP: 45660N5H4 100.000000 

UBSIWARBURG SECURITIES LLC NEW YORM 

21 Sep 04 CMO INDYMAC MBS INC SER 2004-ARB CIL 1,635,000,000 1,635,000.00 .000 1,635,000 00 0 .00 000 000 
23 Sep 04 2A2AFLT FIT DUE 11-25-2034 REG 
Settled CUSIP: 45660N2J3 100000000 

GREENWICH CAPITAL MARKETS CHASE 

13 Aug 04 CMO INDYMAC MBS INC 2004-AR7 MTG 1,240,000.000 1,240,000 00 .000 1,240,000.00 0.00 000 0.00 
30 Aug 04 PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 
Settled CUSIP. 4566ONT96 100.000000 

UBSIWARBURG SECURITIES LLC NEW YORM 
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Fixed Income 

27 Oct 04 CMO MASTR ADJ RATE MTGS TR SER 2004-13 1,970,000,000 1,958,380.08 -6,058 .38G- 1,958,380.08 0.00 0.00 0.00 
30 Nov 04 CIL 2-A-1 DUE 04-21-2034 REG 
Settled CUSIP: 576433UE4 99410156 

PAINE WEBBER INC 

5 Nov 04 CMO MASTR ADJ RATE MTGS TR SER 2004-13 1,845,000 000 1 .799,595 .70 -5,628 .430- 1,799,595.70 0.00 000 0.00 

30 Nov 04 CIL 3-A-7 DUE 11-21-2034 REG 
Settled CUSIP: 576433UM6 97.539062 

PAINE WEBBER INC 

23 Sep 04 CMO MASTR AST BACKED SECS TR 2004-HEI 1,815,000 000 1,815,000.00 .000 1,815.000 .00 0.00 0.00 0.00 
29 Sep 04 PASSTHRU CTF CL A-1 2.05 09-25-34 REG 
Settled CUSIP: 57643LEE2 100.000000 

UBS/WARBURG SECUF31TIES LLC NEW YORK\ 

21 Oct 04 CMO MORGAN STANLEY MTG LN TR 2004-ZAR 1,560,000 000 1,589,493 75 -6,245,03G- 1,589,493.75 0.00 0.00 0.00 

29 Oct 04 CL2-A-2 FILT RT 5.14% DUE 11-25-2034 REG 
Settled CUSIP. 61748HFE6 101.890625 

MORGAN STANLEY & CO INC. NEW YORK 

23 Sep 04 CMO MORGAN STANLEY MTG LN TR 2004-2-AR 1,560,000,000 1,599,731 25 -6,873 97G- 1,599,731 .25 0.00 000 0.00 
30 Sep 04 CL4-A-1 VAR .01 10-25-34 REG 
Settled CUSIP 61748HEF4 102.646875 

MORGAN STANLEY & CO INC NEW YORK 

24 Sep 04 CMO MORGAN STANLEY MTG LN TR 2004-2AR 545,000000 - 557.432 .81 -2,401 .480- 557,432.81 000 0.00 0.00 
30 Sep 04 CL4-A-1 VAR .01 10-2S-34 REG 
Settled CUSIP: 61748HEF4 102.281250 

MORGAN STANLEY & CO INC. NEW YORK 

16 Sep 04 CMO STRUCTURED AST SECS CORP 2004-8 MTG 1,815,000.000 1,826,627 34 -6,932 .580- 1,826,627.34 0.00 0.00 000 

30 Sep 04 PASSTHRU CTF CIL 5-A3 DUE 01-01-2034 REG 
Settled CUSIP, 86359BWN7 100.640625 

GREENWICH CAPITAL MARKETS CHASE 

8 Dec 04 CMO WA MUT MTG SECS CORP SER 2004-AR14 1,785,000.000 1,780,537.50 -4,034940- 1,780,537.50 0.00 0.00 0.00 

20 Dec 04 CIL All 4 2832 DUE 01 -25-2035 REG 
Settled CUSIP: 939336V91 99.750000 

LEHMAN BROTHERS INC 

27 Aug 04 CMO WAMU MTG PASS-THROUGH CTFS 1,969,647 880 1,969,647 88 -668040- 1,969.647 .88 000 0.00 0.00 
I Sep 04 2004-AR10PASSTHRU CTF CIL A-1-B VAR 
Settled 07-25-44 REG CUSIP, 92922FWU8 100000000 

GREENWICH CAPITAL MARKETS 
INC 
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Fixed Income 

22 Oct 04 CMO WAMU MTG PASS-THROUGH CTFS 1,815,000 000 1,815,000.00 .000 1,815,000.00 000 0.00 0.00 
26 Oct 04 2004-AR12CL A-2.A VAR DUE 10-25-2044 REG 
Settled CUSIP: 92922FZFB 100000000 

GREENWICH CAPITAL MARKETS CHASE 

21 Jun 04 CMO WAMU MTG PASS-THROUGH CTFS 2004-AR7 1,449,999 990 1,395,851.56 -3 .671630- 1,395,851 .56 000 0.00 0.00 

24 Jun 04 CIL A-6 DUE 07-25-2034 REG 
Settled CUSIP- 92922FTB4 96.265625 

GREENWICH CAPITAL MARKETS ING 

3 Aug 04 CMO WAMU MTG PASS-THRU CTFS 2004-AR4 1,470,000.000 1,426,359.38 -777.880- 1,426,359.38 0.00 0.00 0.00 
6 Aug 04 MTGPASSTHRU CTF CIL A-6 VAR 02-25-2034 
Settled REG CUSIP: 92922FPT9 97.031250 

LEGG MASON WOOD WALKER INC 

29 Jul 04 CMO WELLS FARGO MTG BACKED SECS 2004-S 1,160,000.000 1,109,250 00 -31423.930- 1,109,250.00 000 0.00 0.00 
31 Aug 04 TR CIL A-7 DUE 09-25-2034 REG 
Settled CUSIP: 94981WAL9 95.625000 

BEAR, STEARNS, SECURITIES CORP 

14 Sep 04 CMO WELLS FARGO MTG BACKED SECS 2004-S 175,000000 169,75000 -275 .490- 169.75000 0.00 0.00 0.00 
17 Sep 04 TR CIL A-7 DUE 09-25-2034 REG 
Settled CUSIP 94981WAL9 97.000000 

MORGAN KEEGAN AND COMPANY 

15 Dec 04 CMO WELLS FARGO MTG BACKED SECS 2004-S 130.000 .000 127,60313 -242 .990- 127,603.13 0.00 0.00 0.00 
20 Dec 04 TR CIL A-7 DUE 09-25-2034 REG 
Settled CUSIP. 94981WAL9 98156250 

CANTOR FITZGERALD & CO 7311 

12 Oct 04 CMO 1ST HORIZON MTG PASS TR 2004-5 1,330,715.670 - 1 .375,211 .47 -6,468760- 1,375,211.47 0.00 0.00 0.00 

29 Oct 04 II-A-1 6 25 08-25-2017 REG 
Settled CUSIP 32051D5T5 103.343749 

DEUTSCHE BANK SECURITIES INC 

Total United States - USD 27,866,499.98 -59,742 .780- 27,866,499.98 0.00 0.00 0.00 

Total non-government backed c.m.o .s 27,866,499.98 -59,742 .780- 27,866,499.98 0.00 0.00 0.00 

Index linked government bonds 
United States - USD 
4 May 04 US TREAS NTS INFLATION INDEXED 3 375 515,000.000 - 654,20204 -6,349 .320- 654,202.04 0.00 0.00 0.00 
7 May 04 DUE01-15-2007 REG 
Settled CUSIP: 9128272M3 127.029522 

GREENWICH CAPITAL MARKETS INC 
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United States - USID 
18 Jun 04 UNITED STATES TREAS NTS DTD 05/17/2004 1,600,000 000 1,594,562.50 5,298.910 1,593,492.29 1,070.21 0.00 1,070.21 

23 Jun 04 3 125% DUE 05-15-2007 REG 
Settled CUSIP. 912828CG3 99 .660156 

BANK OF NEW YORK 
. 
COUNTRYWIDE 

22 Jun 04 UNITED STATES TREAS NTS DTD 05/17/2004 1,725,000.000 1,719,541 .99 5,859.380 1,719.380 .27 161 .72 0.00 161.72 

24 Jun 04 3.125% DUE 05-15-2007 REG 
Settled CUSIP: 912828CG3 99.683593 

CREDIT SUISSE FIRST BOSTON CORPORATION 
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30 Aug 04 US TREAS NTS INFLATION INDEXED 3.375 665,000000 852,78830 -3,577 .960- 852,78830 0.00 000 0.00 

2 Sep 04 DUE01-15-2007 REG 
Settled CUSIP' 9128272M3 128238842 

GREENWICH CAPITAL MARKETS INC 

16 Sep 04 US TREAS NTS INFLATION INDEXED 3 375 365,000000 466,949.87 -2,562990- 466,949.87 000 0.00 0.00 

17 Sep 04 DUE01-15-2007 REG 
Settled CUSIP. 9128272M3 106937500 

GREENWICH CAPITAL MARKETS INC 

8 Jul 04 US TREAS NTS INFLATION-INDEXED NT 430,000000 520,73996 -8,057270- 520,73996 0.00 0.00 000 

13 Jul 04 3.5 DUE 01-15-2011 BEO 
Settled CUSIP 9128276R8 121 102316 

GREENWICH CAPITAL MARKETS INC 

27 Jul 04 US TREAS NTS INFLATION-INDEXED NT 185,000000 222,25156 -286.650- 222,251 .56 0.00 0.00 000 

30 Jul 04 3.5 DUE 01-15-2011 BEO 
Settled CUSIP. 9128276R8 120.135978 

CHASE MANHATTAN BANK N A 

Total United States - USD 2,716,931 .73 -20,834 .190- 2,716,931 .73 0.00 0.00 0.00 

Total index linked government bonds 2,716,931 .73 .20,834 .190- 2,716,931 .73 0.00 0.00 0.00 

Total fixed Income . 416,631,137 .34 -2,189,874 .440- 416,631,137 .34 0 .00 0.00 0.00 

Total purchases 411,638,218 .74 - 416,631,137 .34 -2,189,874 .440- 416,631,137 .34 0 .00 0.00 0 .00 

Sales 

Fixed Income 
Government bonds 



Fixed Income 

2 Jul 04 UNITED STATES TREAS NTS DTD 05/1 7/2004 1,810,000 000 1,820,958 99 8,299.930 1,808,317.57 12,641 .42 000 12,641 .42 

8 Jul 04 3.125% DUE 05-15-2007 REG 
Settled CUSIP. 912828CG3 100.605468 

BANK OF NEW YORK - COUNTRYWIDE 

8 Jul 04 UNITED STATES TREAS NTS DTD 05/17/2004 1,550,000 000 1,558,944.00 7,765.790 1,545,675 01 13,268 .99 0.00 13,268 .99 

13 Jul 04 3.125% DUE 05-15-2007 REG 
Settled CUSIP- 912828CG3 100.577032 

BANK OF NEW YORK - COUNTRYWIDE 

13 Apr 04 US TREAS BDS ED DTD 11/16/1998 5.25 DUE - 870,000.000 869,72813 18,947 .600 - 934,51443 - 64,786 .30 0.00 64.786.30 

14 Apr 04 11-15-2028 REG 
Settled CUSIP. 91281OFFO 99968750 

CANTOR FITZGERALD & CO 

14 Apr 04 US TREAS BDS ED DTO 11/16/1998 5.25 DUE 1,595,000.000 1,576,059 38 34.967310 1,713,271.33 137,211.95 0.00 137,211 .95 

15 Apr 04 11-15-2028 REG 
Settled CUSIP- 91281OFFO 98.812500 

CANTOR FITZGERALD & CO 

5 Jan 04 US TREAS BDS DTD 02/15/1996 6 DUE 400,000 000 437.07813 9,521 .740 441,205.92 - 4,127.79 0.00 - 4,127.79 

8 Jan 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 109269531 

GREENWICH CAPITAL MARKETS INC 

9 Jan 04 US TREAS BDS DTD 02/15/1996 6 DUE 500,000000 563,535.16 12,391300 551,49390 12,041 26 000 12,041 .26 

14 Jan 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 112.707031 

CHASE MANHATTAN BANK N A 

14 Jan 04 US TREAS BDS DTD 02/15/1996 6 DUE 660,000000 746,006.25 17,002 .170 727,188.02 18,81823 0.00 18,818.23 

20 Jan 04 02-15-2026 REG 
Settled CUSIP 912810EW4 113031250 

BEAR, STEARNS, SECURITIES CORP 

6 Feb 04 US TREAS BDS DTD 02/15/1996 6 DUE 700,000000 791,87500 20,543 .480 770,573.00 21,30200 0.00 21,302.00 

11 Feb 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 113.125000 

DB ALEX BROWN 

4 Mar 04 US TREAS BIDS DTD 02/15/1996 6 DUE 350,000.000 398,17969 1 .326920 387.342 .58 10,837 .11 0.00 10,837.11 

9 Mar 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 113.765620 

BEAR, STEARNS, SECURITIES CORP 
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Fixed Income 

24 Mar 04 US TREAS BIDS DTD 02/15/1996 6 DUE 2,455,000.000 2,894,982 03 17,400820 2,704,377.09 190,60494 0.00 190,604.94 

29 Mar 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 117.921875 

DS ALEX BROWN 

6 Apr 04 US TREAS BIDS DTID 02/15/1996 6 DUE 400,000000 447,468.75 3,758240 461,521 .88 14,05313 0.00 14,053 .13 

12 Apr 04 02-15-2026 REG 
Settled CUSIP 912810EW4 111 .867180 

BEAR, STEARNS, SECURITIES CORP 

7 May 04 US TREAS BIDS DTD 02/15/1996 6 DUE 1,400,000.000 1,473,609 38 20,076.920 1,552,585 22 78,975 .84 0.00 78,975 .84 

12 May 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 105257812 

UBS/WARBURG SECURITIES LLC NEW YORK\ 

25 May 04 US TREAS BIDS DTD 02115/1996 6 DUE 1,000,000 000 1,061,601 .56 16,813190 1,087.996 .08 26,39452 0.00 26,394 .52 

27 May 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 106.160156 

BANK OF NEW YORK - COUNTRYWIDE 

1 Jul 04 US TREAS BIDS DTD 02/15/1996 6 DUE 125,000000 134,912.11 2,946.430 135,97503 1,062.92 0.00 1,062.92 

7 Jul 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 107.929688 

GOLDMAN SACHS & COMPANY 

9 Jul 04 US TREAS BIDS DTD 02115/1996 6 DUE 285,000000 311,362.50 7,046.700 310,011 .03 1,351.47 0.00 1,351.47 

14 Jul 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 109250000 

DB ALEX BROWN 

12 Jul 04 US TREAS BIDS DTID 02115/1996 6 DUE 800,000000 874,937.50 19,912090 866,893.37 8,044.13 000 8,044.13 

15 Jul 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 109367187 

BANK OF NEW YORK 
. 
COUNTRYWIDE 

23 Jul 04 US TREAS BIDS DTID 02/15/1996 6 DUE 550,000.000 602,529.30 14 .868 .130 597,571.19 4,95811 0.00 4,958.11 

28 Jul 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 109550781 

GREENWICH CAPITAL MARKETS INC 

13 Aug 04 US TREAS BIDS DTD 02115/1996 6 DUE 360,000000 403,36875 58700 402,95781 410.94 0.00 410.94 

16 Aug 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 112.046875 

CHASE MANHATTAN BANK N A 
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Fixed Income 
30 Aug 04 US TREAS BDS DTD 02/15/1996 6 DUE - 500,000 000 561,40625 1,222.830 - 557,579.66 3,826.59 0.00 3,826.59 

30 Aug 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 112281250 

GREENWICH CAPITAL MARKETS INC 

1 Sep 04 US TREAS BDS DTD 02/15/1996 6 DUE 1,020,000.000 1,158,018.75 3,825000 1,137,445.83 20,57292 0.00 20,572.92 

7 Sep 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 113531250 

GOLDMAN SACHS & COMPANY 

2 Sep 04 US TREAS BIDS DTD 02/15/1996 6 DUE 490,000.000 553,527.73 1,917.390 - 546,41605 7,111 .68 0.00 7,111.68 

8 Sep 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 112964843 

MORGAN STANLEY DEAN WITTER 

8 Sep 04 US TREAS BDS DTD 02./15/1996 6 DUE 430,000000 479,819.53 2,033.150 - 479,48684 332.69 0.00 332.69 

13 Sep 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 Ill 585938 

MERRILL LYNCH GOV. SEC. 

10 Sep 04 US TREAS BDS DTD 02115/1996 6 DUE 1,060,000 000 1,195,274 22 5.357 .610 1,181,973.59 13.30063 0.00 13,300 .63 

15 Sep 04 02-15-2026 REG 
Settled CUSIP 912810EW4 112.761718 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

23 Sep 04 US TREAS BDS DTD 02/15/1996 6 DUE - 110,000000 127,12305 789.130 - 122,645.95 4,477.10 0.00 4,477.10 

28 Sep 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 115,566406 

GREENWICH CAPITAL MARKETS INC 

4 Oct 04 US TREAS BDS DTD 02/15/1996 6 DUE 555,000.000 629,339.65 4,795.920 619,228.36 10,111 .29 000 10.111 .29 

7 Oct 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 113394531 

DB ALEX BROWN 

6 Oct 04 US TREAS BDS DTD 02/1511996 6 DUE 600,000.000 675,82031 5,673.910 668,914.19 6,906.12 0.00 6,906.12 

12 Oct 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 112636718 

MORGAN STANLEY DEAN WITTER 

7 Oct 04 US TREAS BDS DTD 02/15/1996 6 DUE 525,000000 591,691.41 5,050.270 588,56539 3,126.02 000 3,126.02 

13 Oct 04 02-15-2026 REG 
Settled CUSIP* 912810EW4 112703125 

LEHMAN BROTHERS COMMERCIAL PAPER 
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4 Mar 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 380,000 000 383,889.06 570.260 - 384,141 .41 - 252.35 0.00 - 252.35 
9 Mar 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 101 023430 

BEAR, STEARNS, SECURITIES CORP 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Fab 05 

Sales 

Fixed Income 
I Nov 04 US TREAS BDS DTD 02/15/1996 6 DUE 1,200,000 000 1,381,312 50 15,847.830 - 1,353,964.83 27,347.67 0.00 27,347.67 
4 Nov 04 02-15-2026 REG 
Settled CUSIP: 912810EW4 115.109375 

DB ALEX BROWN 

17 Dec 04 US TREAS BDS DTD 02/15/1996 6 DUE 500,000.000 571,679.69 10,516.300 568,466.23 3,213.46 0.00 3,213.46 
22DecO4 02-15-2026 REG 
Settled CUSIP. 912810EW4 114.335937 

MORGAN STANLEY DEAN WITTER 

28 Dec 04 US TREAS SDS DTD 02/15/1996 6 DUE 500,000,000 564,550.78 11,250.000 559,021 .96 5,528.82 0.00 5,528.82 
31 Dec 04 02-15-2026 REG 
Settled CUSIP. 912810EW4 112.910156 

GREENWICH CAPITAL MARKETS INC 

5 Mar 04 US TREAS NTS DTD 00039 3 375 DUE 1,855,000 000 1,908,838.48 19,951 .440 1,887.472.07 21,366 .41 0.00 21,366.41 
10 Mar 04 11-15-2008 REG 
Settled CUSIP: 9128281302 102.902343 

DS ALEX BROWN 

7 Jan 04 US TREAS NTS DTD 05/16/2003 2.625 DUE 485,000.000 477,838.67 2,028.610 - 468,494.55 9,344.12 0.00 9,344.12 
12 Jan 04 05-15-2008 REG 
Settled CUSIP: 912828AZ3 98.523437 

CHASE MANHATTAN BANK N A 

6 Jan 04 US TREAS NTS DTD 08/15/2003 2,375 DUE 1,645,000 000 1,653.803 .32 15,606.270 1,653,233.01 570.31 0.00 570.31 
12 Jan 04 08-15-2006 REG 
Settled CUSIP: 912828BF6 100.535158 

GREENWICH CAPITAL MARKETS INC 

4 Feb 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 1,290,000 000 1,299,775 78 14,819 .230 1,305,389.65 5,61387 0.00 5,61387 
9 Feb 04 08-15-2006 REG 
Settled CUSIP: 912828BF6 100.757812 

DB ALEX BROWN 

3 Mar 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 575,000.000 580,255.86 825.380 - 581,555.81 1,29995 000 1,299.95 
8 Mar 04 08-15-2008 REG 
Settled CUSIP 912828BF6 100914062 

CHASE MANHATTAN BANK N A 



Fixed Income 
18 Mar 04 US TREAS NTS DTD 08/15/2003 2.375 DUE - 600,000 000 609,21094 1,448490 - 609,515.63 - 304.69 0.00 - 304.69 

23 Mar 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 101 535150 

BEAR, STEARNS, SECURITIES CORP 

21 Apr 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 1,675,000 000 1,672,971.68 7,759530 1,692,880 44 19,90876 000 19 .908 .76 

26 Apr 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 99878906 

GREENWICH CAPITAL MARKETS INC 

23 Apr 04 US TREAS NTS DTD 08115/2003 2 375 DUE 1,775,000 000 1,772,365.23 8,454.410 1,788,850.61 16,48538 0.00 16,485 .38 

28 Apr 04 08-15-2006 REG 
Settled CUSIP: 912828BF6 99851562 

GREENWICH CAPITAL MARKETS INC 

27 Apr 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 1,650,000 000 1.646,326 17 8,074.350 1,652,478.06 6,151.89 0.00 6,151 .89 

30 Apr 04 08-15-2006 REG 
Settled CUSIP- 912828BF6 99.777343 

CHASE MANHATTAN BANK N A 

18 May 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 225,000 000 223,382.81 1,379.980 - 224,745.12 1,362.31 0.00 1,362.31 

19 May 04 08-15-2006 REG 
Settled CUSIP- 912828BF6 99.281250 

GREENWICH CAPITAL MARKETS INC 

14 Jul 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 2,000,000.000 1,988,671.88 20,226.650 1,991,445.32 2,773.44 000 2,773.44 

19 Jul 04 08-15-2006 REG 
Settled CUSIP- 912828BF6 99.433593 

BANK OF NEW YORK - COUNTRYWIDE 

29 Jul 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 2,320,000.000 2.301,421 .88 25,733.520 2,310,052.15 8,630.27 0.00 8,630.27 

3 Aug 04 08-15-2006 REG 
Settled CUS(P. 912828BF6 99.199218 

BANK OF NEW YORK - COUNTRYWIDE 

2 Aug 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 955,000 000 949,292.38 10,717520 950,821 .88 1,529.50 0.00 1,529.50 

5 Aug 04 08-15-2006 REG 
Settled CUSIP: 912828SF6 99.402340 

BEAR, STEARNS, SECURITIES CORP 

9 Aug 04 US TREAS NTS DTD 08/1512003 2 375 DUE 660,000.000 659,252.34 7,708.310 656,815.91 2,436.43 0.00 2,436.43 

12 Aug 04 08-15-2006 REG 
Settled CUSIP: 912828BF6 99886718 

BANK OF NEW YORK - COUNTRYWIDE 
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23 Sep 04 US TREAS NTS 2 75 NTS 31/07/2006 1,405,000 000 1,413,726.37 6,194.600 - 1,412,971 .29 755.08 0.00 755.08 
28 Sep 04 USD10002.75 DUE 07-31-2006 REG 
Settled CUSIP: 912828COl 100621093 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 
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Trade date Security description Realized gain/loss 
~fe-ttledate Asset ID Shares,/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 

Fixed Income 
13 Aug 04 US TREAS NTS DTD 08/15/2003 2.375 DUE 4.000,000 000 3,991,406.25 774.460 3,989,365.24 2,041.01 0.00 2,041 .01 
18 Aug 04 08-15-2006 REG 
Settled CUSJP: 912828BF6 99785156 

GOLDMAN SACHS & COMPANY 

18 Aug 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 1,430,000.000 1,428,603 52 738320 1,425,978.12 2,62540 0.00 2.62540 
23 Aug 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 99-902343 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

19 Aug 04 US TREAS NTS DTD 08/15/2003 2 375 DUE - 200,000.000 199,79688 116170 199,43750 35938 0.00 35938 
24 Aug 04 08-15-2006 REG 
Settled CUSIP 912828BF6 99898437 

BANK OF NEW YORK - COUNTRYWIDE 

23 Aug 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 2,045.000 000 2,041,325 39 1,451780 2,039,248.44 2,07695 0.00 2,076.95 
26 Aug 04 08-15-2006 REG 
Settled CUSIP. 912828BF6 99820312 

CHASE MANHATTAN BANK N A 

30 Aug 04 US TREAS NTS DTD 08/15/2003 2 375 DUE 7,050,000 000 7,041.187 50 8,189880 7.026,301 .29 14,88621 0.00 14,886 .21 
2 Sep 04 08-15-2006 REG 
Settled CUSIP 912828BF6 99875000 

BANK OF NEW YORK - COUNTRYWIDE 

30 Aug 04 US TREAS NTS 2 75 NTS 31/07/2006 - 850,000.000 854,98047 2,096.130 - 854,987.80 - 7.33 0.00 - 7.33 
2 Sep 04 USD10002.75 DUE 07-31-2006 REG 
Settled CUSIP. 912828COI 100-585937 

BANK OF NEW YORK - COUNTRYWIDE 

16 Sep 04 US TREAS NTS 2 75 NTS 31/07/2006 2,635,000 000 2,649,410 16 10,239270 2.650,099.18 - 689.02 0.00 - 689.02 
21 Sep 04 USD10002 .75 DUE 07-31-2006 REG 
Settled CUSIP: 912628COl 100.546875 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

16 Sep 04 US TREAS NTS 2 75 NTS 31/07/2006 - 465,000.000 467,978.91 1,667.930 - 467.66456 31435 0.00 314.35 
17 Sep 04 USD1000275 DUE 07-31-2006 REG 
Settled CUSIP. 912828COI 100.640625 

GREENWICH CAPITAL MARKETS INC 



Fixed Income 
24 Sep 04 US TREAS NTS 2 75 NTS 31/07/2006 - 495.000 000 496,701.56 2,219.430 - 497.804 .38 - 1,10282 000 - 1,102.82 

29 Sep 04 USD110002.75 DUE 07-31-2006 REG 
Settled CUSIP' 912828COl 100.343750 

LEHMAN BROTHERS COMMERCIAL PAPER 

28 Sep 04 US TREAS NTS 2 75 NTS 31/07/2006 2,610,000.000 2,622.132 42 12,092530 2,621,204.66 927.76 0.00 927.76 

1 Oct 04 USD10002 .75 DUE 07-31-2006 REG 
Settled CUSIP. 912828COl 100.464843 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

4 Oct 04 US TREAS NTS 2 75 NTS 31/07/2006 1,860,000.000 1,865,812 50 9,451.630 1,865,813.68 - 1.18 0.00 - 1 .18 

7 Oct 04 USD1000275 DUE 07-31-2006 REG 
Settled CUSIP 912828CQI 100.312500 

BANK OF NEW YORK - COUNTRYWIDE 

21 Oct 04 US TREAS NTS 2 75 NTS 31/07/2006 1,795,000.000 1,803,975 00 11,669 .940 1,804,219.92 244.92 000 24492 

26 Oct 04 USD1000275 DUE 07-31-2006 REG 
Settled CUSIP: 912828COl 100500000 

BANK OF NEW YORK - COUNTRYWIDE 

21 Oct 04 US TREAS NTS 2 75 NTS 31/07/2006 - 190,000000 191,02422 1,235260 - 190,99453 29.69 0.00 29 .69 

26 Oct 04 USD10002 .75 DUE 07-31-2006 REG 
Settled CUSIP. 912828COl 100.539062 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

27 Oct 04 US TREAS NTS 2 75 NTS 31/07/2006 2,365,000 000 2,373,683.98 16,436 .110 2,376,139 21 2,45523 0.00 2,455.23 

1 Nov 04 USDIO002 75 DUE 07-31-2006 REG 
Settled CUSIP: 912828COl 100367187 

MORGAN STANLEY DEAN WITTER 

1 Dec 04 US TREAS NTS 275 NTS 31/07/2006 3,130,000 000 3,121,319.14 29,939 .130 3,133,404.31 12,08517 0.00 12,085 .17 

6 Dec 04 USDIO002 .75 DUE 07-31-2006 REG 
Settled CUSIP. 912828COl 99722656 

MORGAN STANLEY DEAN WITTER 

2 Dec 04 US TREAS NTS 2 75 NTS 31/07/2006 2,775,000 000 2,766,219.73 26,750850 2,770,949 48 4,729.75 0.00 4,72975 

7 Dec 04 USDIO00275 DUE 07-31-2006 REG 
Settled CUSIP, 912828COl 99.683593 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

8 Dec 04 US TREAS NTS 2 75 NTS 31/07/2006 3,160,000 000 3,155,926.56 31,879 .080 3,154.667.97 1,258.59 0.00 1 .25859 

13 Dec 04 USD10002 .75 DUE 07-31-2006 REG 
Settled CUSIP 912828CQI 99871093 

MORGAN STANLEY DEAN WITTER 
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Fixed Income 

16 Dec 04 US TREAS NTS 2 75 NTS 31/0712006 - 2,170,000.000 2,164,490 23 23,188 .930 2,166,863.67 - 2,373.44 0.00 - 2,373.44 

21 Dec 04 USD1000275 DUE 07-31-2006 REG 
Settled CUSIP. 912828CQI 99.746093 

MORGAN STANLEY DEAN WITTER 

12 Jan 04 US TREAS NTS 3125 DUE 10-15-2008 REG - 1,945,000 000 1,968,172.85 15,278340 1,940,960.35 27,21250 0.00 27,212.50 

20 Jan 04 CUSIP: 912828BMI 
Settled DEUTSCHE BANK SECURITIES INC 101 191410 

OTHER CHARGES .07 

6 Jan 04 US TREAS NTS 5 DUE 08-15-2011 - 825,000000 881,97656 16,477580 884,387.74 2,411.18 000 2,411 .18 

9 Jan 04 REG 
Settled CUSIP. 9128277132 106906250 

MERRILL LYNCH GOV SEC. 

29 Jan 04 US TREAS NTS 5 DUE 08-15-2011 1,145,000 000 1,225,999 80 26,758150 1 .241,801 .79 15,801 .99 0.00 15,801 .99 

3 Feb 04 REG 
Settled CUSIP. 9128277132 107074218 

GREENWICH CAPITAL MARKETS INC 

25 Feb 04 US TREAS NTS 5 DUE 08-15-2011 1,060,000 000 1,176,229 69 2,225.270 1,160,314 29 15,915 .40 0.00 15,915 .40 

1 Mar 04 REG 
Settled CUSIP. 9128277132 108.910150 

BEAR, STEARNS, SECURITIES CORP 

1 Mar 04 US TREAS NTS 5 DUE 08-15-2011 245,000000 266,92559 605.770 266,79160 133.99 0.00 133.99 

4 Mar 04 REG 
Settled CUSIP: 9128277132 108.949219 

GOLDMAN SACHS & COMPANY 

3 Mar 04 US TREAS NTS 5 DUE 08-15-2011 520.000000 563,52969 1,571.430 555,029.66 8,500.03 0.00 8,500.03 

8 Mar 04 REG 
Settled CUSIP. 9128277132 108.371090 

BEAR, STEARNS, SECURITIES CORP 

4 Mar 04 US TREAS NTS 5 DUE 08-15-2011 345,000000 374,971 88 1,089.970 366,723.21 8,248.67 0.00 8,248.67 

9 Mar 04 REG 
Settled CUSIP: 9128277132 108687500 

BEAR, STEARNS, SECURITIES CORP 

7 May 04 US TREAS NTS 5 DUE 08-15-2011 450,000000 463.552.73 5,377.750 - 498,24381 - 34,691 .08 0.00 34,691 .08 

12 May 04 REG 
Settled CUSIP. 9128277132 103011710 

BEAR, STEARNS, SECURITIES CORP 
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Fixed Income 
25 May 04 US TREAS NTS 5 DUE 08-15-2011 2,000,000.000 2,072,968.75 28,296 .700 2,158,684 91 85,716.16 0.00 85,716 .16 
28 May 04 REG 
Settled CUSIP* 9128277132 103648430 

BEAR, STEARNS, SECURITIES CORP 

3 Jun 04 US TREAS NTS 5 DUE 08-15-2011 635,000000 658,440.43 9,943.680 663,802.54 5,362.11 0.00 5,362.11 
8 Jun 04 REG 
Sealed CUSIP: 9128277132 103.691400 

BEAR, STEARNS, SECURITIES CORP 

9 Jun 04 US TREAS NTS 5 DUE 08-15-2011 915,000000 943,772.46 15,082420 946,617.14 2,84468 0.00 2,844.68 
14 Jun 04 REG 
Sealed CUSIP. 9128277132 103.144531 

DB ALEX BROWN 

8 Jul 04 US TREAS NTS 5 DUE 08-15-2011 390,000000 410,99297 7,982.140 410,551.17 441 .80 0.00 441.80 
13 Jul 04 REG 
Sealed CUSIP 9128277B2 105382812 

MORGAN STANLEY DEAN WITTER 

16 Jul 04 US TREAS NTS 5 DUE 08-15-2011 630,000.000 667,357.03 13,586540 657,56900 9,788.03 000 9,788.03 
21 Jul 04 REG 
Settled CUSIP. 9128277B2 105.929687 

GREENWICH CAPITAL MARKETS INC 

27 Jul 04 US TREAS NTS 5 DUE 08-15-2011 170,000.000 177,65664 3,876.370 175,724.71 1,931 .93 0.00 1,931.93 
30 Jul 04 REG 
Settled CUSIP* 9128277132 104503906 

CHASE MANHATTAN BANK N A 

4 Aug 04 US TREAS NTS 5 DUE 08-15-2011 - 1,050,000.000 1,107,832.03 25,384 .610 1,088,342 53 19,489 .50 0.00 19 .489.50 
9 Aug 04 REG 
Settled CUSIP. 9128277132 105507812 

GOLDMAN SACHS & COMPANY 

5 Aug 04 US TREAS NTS 5 DUE 08-15-2011 500,000000 527,636.72 12,156 .590 528,496.09 - 859.37 0.00 - 859.37 
10 Aug 04 REG 
Sealed CUSIP. 9128277B2 105.527340 

BEAR, STEARNS, SECURITIES CORP 

10 Aug 04 US TREAS NTS 5 DUE 08-15-2011 550,000000 587,38281 13,598900 586,029.30 1,353.51 0.00 1,35351 
13 Aug 04 REG 
Sealed CUSIP 9128277132 106.796875 

BANK OF NEW YORK 
. 
COUNTRYWIDE 
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Fixed Income 
10 Aug 04 US TREAS NTS 5 DUE 08-15-2011 1,290,000.000 1,378,687 50 31,895.600 1,374,505.08 4,182.42 0.00 4.182 .42 

13 Aug 04 REG 
Settled CUSIP- 9128277132 106.875000 

BEAR, STEARNS, SECURITIES CORP 

11 Aug 04 US TREAS NTS 5 DUE 08-15-2011 1,860,000.000 1,982,280.47 252.720 1,981,844.53 435.94 000 435.94 

16 Aug 04 REG 
Settled CUSIP. 91128277132 106.574218 

BANK OF NEW YORK - COUNTRYWIDE 

11 Aug 04 US TREAS NTS 5 DUE 08-15-2011 - 525,000000 558,878.91 71 .330 - 559,391.60 - 512.69 0.00 - 512.69 

16 Aug 04 REG 
Settled CUSIP- 912827782 106.453125 

GREENWICH CAPITAL MARKETS INC 

13 Aug 04 US TREAS NTS 5 DUE 08-15-2011 7,000,000 000 7,479,335.93 2,853.260 7,458,554.69 20,781 .24 0.00 20,781 .24 

18 Aug 04 REG 
Settled CUSIP- 9128277132 106.847656 

DB ALEX BROWN 

13 Aug 04 US TREAS NTS 5 DUE 08-15-2011 840,000.000 899,128.13 342.390 895,026.56 4,101 .57 0.00 4,101.57 

18 Aug 04 REG 
Settled CUSIP. 9128277132 107.039062 

DB ALEX BROWN 

18 Aug 04 US TREAS NTS 5 DUE 08-15-2011 435,000000 464,838.28 472.830 465,687.89 - 849.61 0.00 849.61 

23 Aug 04 REG 
Settled CUSIP. 9128277132 106.859375 

GREENWICH CAPITAL MARKETS INC 

26 Aug 04 US TREAS NTS 5 DUE 08-15-2011 1,485,000 000 1,585.585 .55 3,228260 1,585,019.23 566.32 0.00 566.32 

31 Aug 04 REG 
Settled CUSIP- 9128277132 106.773437 

CHASE MANHATTAN BANK N A 

7 Sep 04 US TREAS NTS 5 DUE 
- 
08-15-2011 460,000000 490,56484 1,625.000 490,077.00 487.84 0.00 487.84 

10 Sep 04 REG 
Settled CUSIP 9128277132 106.644531 

GOLDMAN SACHS & COMPANY 

14 Sep 04 US TREAS NTS 5 DUE 
- 
08-15-2011 105,000000 112,99805 470790 111,797.01 1,201 .04 0.00 1,201.04 

17 Sep 04 REG 
Settled CUSIP. 9128277132 107.617188 

GOLDMAN SACHS & COMPANY 
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Government agencies 
United States - USD 
1 Apr 04 MFC BLACKROCK INC OPPORTUNITY TA INC 3,800.000 43,91632 .000 40,528.14 3,388.18 0.00 3,388.18 
6 Apr 04 CUSIP. 092475102 
Settled LYNCH JONES & RYAN 1 142 50 11594700 

OTHER CHARGES 1 04 

Total United States - USD 43,916 .32 .000 40,528 .14 3,388.18 0.00 3,388.18 

Total government agencies 43,916 .32 .000 40,S28 .14 3,388.18 0.00 3,388.18 
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9-ettledate As~et ID Shares/PAR Transaction amount 
Trade-Status Broker/Commission Price Principal Accrued Interest Cost Market Translation Total 

Sales 

Fixed Income 

15 Sep 04 US TREAS NTS 5 DUE 08-15-2011 1,500,000 000 1,611,035 16 7.336960 1,590,863.88 20,171 .28 0.00 20,171 .28 
20 Sep 04 REG 
Settled CUSIP' 9128277132 107402343 

BANK OF NEW YORK - COUNTRYWIDE 

27 Oct 04 US TREAS NTS 5 DUE 08-15-2011 430.000000 462,48516 4,557.060 463,828.91 1,343.75 0.00 - 1.343.75 
1 Nov 04 REG 
Settled CUSIP 9128277132 107.554680 

BEAR, STEARNS, SECURITIES CORP 

17 Nov 04 US TREAS NTS 5 DUE 08-15-2011 545,000000 583,42676 7,330640 566,120.18 17,30658 0.00 17,306 .58 
22 Nov 04 REG 
Settled CUSIP* 9128277132 107.050781 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

17 Nov 04 US TREAS NTS 5 DUE 08-15-2011 2,135,000.000 2,278,695.51 28,716 .070 2.2T7,653 .26 1.042 .25 0.00 1,042.25 
22 Nov 04 REG 
Settled CUSIP: 9128277132 106.730468 

MORGAN STANLEY DEAN WITTER 

13 Dec 04 US TREAS NTS 5 DUE 08-15-2011 1,125,000 000 1 .204,101 .56 18,800950 1,203,198 62 90294 0.00 902.94 
16 Dec 04 REG 
Settled CUSIP: 9128277132 107.031250 

GREENWICH CAPITAL MARKETS INC 

22 Dec 04 US TREAS NTS 5 DUE 08-15-2011 2,500,000 000 2,665,234.38 45,855.980 2,603,825 25 61.409.13 0.00 61,409 .13 
28 Dec 04 REG 
Settled CUSIP: 9128277132 106609375 

MORGAN STANLEY DEAN WITTER 

Total United States - USD 125,380,477.06 1,007,824.720- 125,259,522.28 120,954.78 0.00 120,954.78 

Total govemment bonds 125,380,477.06 1,007,824.720- 125,259,522.28 120,954.78 0.00 120,954.78 



Corporate bonds 
United States - USD 
12 Apr 04 BURL NORTHN SANTA FE CORP NT DTD 275,000 000 298,806.75 1,546880 275,340.90 23,465.85 000 23,465 .85 
15 Apr 04 03/10/1999 6 75 DUE 03-15-2029 BEO 
Settled CUSIP: 12189TAN4 108.657000 

GOLDMAN SACHS & COMPANY 

1 
0 Mar 04 CITIGROUP INC GLOBAL SIR NT DTD 1,000,000.000 1,027,090.00 4,277780 994.78000 32,310,00 0,00 32,310.00 

15 Mar 04 01-31-2003 3 5 DUE 02-01-2008 BEO 
Settled CUS 

I 
P 172967BS9 102709000 

MORGAN STANLEY & CO INC. NEW YORK 

30 Mar 04 DAIMLER CHRYSLER N AMER HLDG CORP SIR 500,000000 572,01500 7,806940 644,18735 27,827.65 0.00 27,827 .65 
2 Apr 04 GBLBD DTD 01/16/2002 7.3 1-15-12BE 
Settled CUSIP, 233835AT4 114403000 

BANC AMERICA SECUR MONTGOMERY DIV. 

24 Mar 04 DAYTON HUDSON CORP 5 875 DUE 11 -01-2008 275,000000 307,86250 6,642010 291,160.35 16,702 .15 0.00 16,702.15 
29 Mar 04 BEC, 
Settled CUSIP. 239753DM5 111.950000 

UBSIWARBURG SECURITIES LLC NEW YORK\ 

3 May 04 DELPHI CORP 6.125% NTS 1/5/04 USD 925,000000 925,00000 000 925,00000 000 0.00 000 
3 May 04 CUSIP: 247126AA3 
Settled 0000000 

7 Oct 04 DEVON ENERGY COPORATION 7.95 DUE 300,000,000 374,739.00 11,792500 370.052 .49 4,686.51 0.00 4,686.51 
13 Oct 04 04-15-2032/04-14-2032 BEQ 
Settled CUSIP. 251799AAO 124913000 

UBSIWARBURG SECURITIES LLC NEW YORK\ 

22 Jan 04 FORD MTRCR CO NT5.8 DUE 01-12-2009 BEC, 300,000.000 312,94200 725000 287,68644 25,25556 0.00 25,255 .56 
27 Jan 04 CUSIP, 345397SG9 
Settled LEHMAN BROTHERS INC 104314000 

27 Apr 04 FORD MTR CR CO NT 5 8 DUE 01-12-2009 BEO 150.000000 152,94600 2,610000 144,121.48 8.824 .52 0.00 8,824.52 
30 Apr 04 CUSIP 345397SG9 
Settled LEHMAN BROTHERS INC 101.964000 

7 May 04 FORD MTR CR CO NT58 DUE 01-12-2009 BEO - 1,050,000.000 1,049,433.00 20,300000 990,245.12 59,187.88 0.00 59,187.88 
12 May 04 CUSIP: 345397SG9 
Settled LEHMAN BROTHERS INC 99.946000 

7 Sep 04 FORD MTR CR CO NT 7 DUE 10-01-2013 - 250,000.000 2611,487.50 7,729.170 257.272 .91 4,21459 0.00 4,214.59 
10 Sep 04 CUSIP: 345397TZ6 
Settled LEHMAN BROTHERS INC 104.595000 
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Fixed Income 
7 Oct 04 FORD MTR CR CO NT 7 DUE 10-01-2013 1,300,000.000 1,364,662 00 3,033330 1,299,591-88 65,070.12 0.00 65,070.12 

13 Oct 04 CUSIP. 345397TZ6 
Settled BEAR, STEARNS, SECURITIES CORP 104.974000 

1 Dec 04 INTL LEASE FIN CORP 4.375 DUE 750,000000 760,042.50 15.585.940 - 749,175.00 10,867.50 000 10,867.50 

6 Dec 04 12-15-2005BEO 
Settled CUSIP. 459745FC4 101 .339000 

CITIGROUP GLOBAL MARKETS 
INC/SMITH BARNEY 

23 Feb 04 INTL LEASE FIN CORP- MEDIUM TERM NOTE 500,000.000 521,66500 10,079.720 - 500,000.00 21,66500 0.00 21,665.00 

26 Feb 04 TRANCHE # TR 00546 5,54 DUE 3-21-05 
Settled CUSIP: 45974VYTS 104.333000 

MORGAN STANLEY & CO INC. NEW YORK 

7 Sep 04 MERRILL LYNCH & CO INC MEDIUM TERM NTS 475,000.000 498,20375 2,758170 475,000.00 23,203 .75 0.00 23,203.75 

10 Sep 04 BTRANCHE # TR 00253 5.36 DUE 02-01-2007 
Settled CUSIP: 5901SYLN9 104.885000 

MERRILL LYNCH PIERCE FENNER & SMITH 

6 Jan 04 MORGAN STANLEY GLOBAL NT DTD 04125/2001 1,250,000 000 1,350,837.50 17,791 .670 1,314,448.72 36,388 .78 0.00 36 .388.78 

9 Jan 04 6 1 DUE 04-15-2006 BEO 
Settled CUSIP 617446GL7 108067000 

MORGAN STANLEY & CO INC NEW YORK 

27 Oct 04 PAC BELL 6625 NT DUE 11-01-2009 BEO 835,000.000 925,822.95 000 - 827,54345 98,27950 0.00 98,279.50 

1 Nov 04 CUSIP, 694032BC6 
Settled CITIGROUP GLOBAL MARKETS INC/SALOMON 110877000 

BROTHERS 

7 Jan 04 PVTPL BERKSHIRE HATHAWAY FIN CORP SR NT 1,500,000.000 1,489,110 00 13.500000 1,495,800.00 6,690.00 0.00 6,69000 

12 Jan 04 144A 3 375 DUE 10-15-2008/10-06-2003 
Settled BEOCUSIP, 084664AA9 99274000 

MORGAN STANLEY & CO INC. NEW YORK 

20 OctO4 SUNTRUST BKS INC 6 DEB DUE 01 -15-2028 1,000,000 000 1,087,040 00 16.666670 1,066,413 98 20,626 .02 000 20,626.02 

25 Oct 04 PUT 
Settled CUSIP, 867914AN3 108704000 

ADVEST, INC 

24 Aug 04 VERIZON GLOBAL FOG CORP VERIZON GLOBAL - 750,000.000 805,70250 9,187.500 - 804,766.82 935.68 0.00 93568 

27 Aug 04 FOG CORP 6.125 DUE 06-15-2007 BEO 
Settled CUSIP. 92344GAR7 107.427000 

BEAR, STEARNS, SECURITIES CORP 
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17 proto StaMmen"'t, 
A JAN 3 DEC '64 

23 Mar 04 VERIZON NY INC DEB SER A 6.875 DUE - 500,000 000 572,89000 16,710070 497,180.00 75,71000 0.00 75,710.00 
26 Mar 04 04-01-2012 BEO 
Settled CUSIP. 92344XAA7 114.578000 

LEHMAN BROTHERS INC 

24 Jun 04 WA MUT INC NTS 7.5 DUE 08-15-2006 BEO 1,000,000 000 1.085,200 00 27,916,670 W,430 00 100,770.00 0.00 100,770.00 
29 Jun 04 CUSIP: 939322AD5 
Settled DEUTSCHE BANK SECURITIES INC 108520000 

29 Apr 04 WAL-MART STORES INC NT 6.875 DUE 1,300,000 000 1,465,880 00 20,854 .170 1,462,375 94 3,504.06 0.00 3,504.06 
4 May 04 08-10-2009 BEC, 
Settled CUSIP'9311142BE2 112.760000 

GOLDMAN SACHS & COMPANY 

25 Feb 04 WEYERHAEUSER CO DEB 7 375 DUE - 100,000.000 114,135.00 3,400.690 - 108,405.63 5,729.37 0.00 5,729.37 
1 Mar 04 03-15-2032 BEO 
Settled CUSIP: 962166BR4 114.135000 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

31 Mar 04 WEYERHAEUSER CO DEB 7.375 DUE 300,000.000 345,41100 1,229.170 325,185.98 20,22502 000 20,225 .02 
5 Apr 04 03-15-2032 BEO 
Settled CUSIP. 962166BR4 115.137000 

LEHMAN BROTHERS INC 

8 Jun 04 WEYERHAEUSER CO DEB 7.375 DUE 300,000.000 321,27600 5,469.790 325,12654 3,850.54 000 - 3,850.54 
14 Jun 04 03-15-2032 BEO 
Settled CUSIP: 962166BR4 107.092000 

UBSMARBURG SECURITIES LLC NEW YORK\ 

Total United States - USD 17,990,199.95 227,613.840 - 17,315,290 .98 674,908.97 0.00 674,908.97 

Total corporate bonds 17.990,199.95 227,613.840 - 17,315,290 .98 674,908.97 0.00 674,908.97 
Government mortgage backed securities 

United States - USD 

16 Mar 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 350,000 000 345,67969 612.500 - 344,531 .25 1,14844 000 1,148.44 
15 Apr 04 SETTLES APR 
Settled CUSIP: 02RO42645 98.765625 

MORGAN STANLEY & CO INC NEW YORK 

8 Dec 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS - 3,500,000 000 3.407,578.13 5,250,000 - 3,362,773.60 44,80453 0.00 44,804.53 
13 Dec 04 SETTLES DEC 
Settled CUSIP. 02RO426C7 97.359375 

MORGAN STANLEY & CO INC. NEW YORK 

Northern Trust Generated by Northern Trust from reviewed periodic data on2FebO5 
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1 
0 Nov 04 FHLMC GOLD SINGLE FAMILY 4.5 30 YEARS 3,500,000.000 3,368,476 56 6,125.000 3,340,432.65 28,04391 0.00 28,043 .91 

15 Nov 04 SETTLES NOV 
Settled CUSIP. 02FI0426139 96.242187 

MORGAN STANLEY & CO INC NEW YORK 

7 Oct 04 FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 3,500,000,000 3,347,148.44 5,687.500 3,345,475.10 1,673.34 0.00 1,673.34 
14 Oct 04 SETTLES OCT 
Settled CUSIP: 02RO426AI 95,632812 

MORGAN STANLEY & CO INC NEW YORK 

8 Sep 04 FHLMC GOLD SINGLE FAMILY 4.5 30 YEARS 3,500,000 000 3,352,753.91 6,125.000 3,349.086 .60 3,66731 0.00 3,667.31 
15 Sep 04 SETTLES SEP 
Settled CUSIP 02RO42694 95.792968 

MORGAN STANLEY & CO INC NEW YORK 

11 Mar 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,035,000.000 1,046,967.19 2.012500 1,029,825.00 17 .142 .19 0.00 17,142.19 
15 Apr 04 SETTLES APR 
Settled CUSIP: 02RO50648 101.156250 

CHASE BANK/BR0KER & DEALER CLR DEPT 

12 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,585,000 000 1,566,673.44 3,081 .940 1,576,850.00 10 .176.56 0.00 10,176 .56 
15 Apr 04 SETTLES APR 
Settled CUSIP- 02RO50648 98843750 

MORGAN STANLEY & CO INC. NEW YORK 

13 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,900,000.000 1,866,601 56 3,694440 1.878,625.00 12,02344 000 12,023 .44 
15 Apr 04 SETTLES APR 
Settled CUSIP: 02RO50648 98242187 

LEHMAN BROTHERS INC 

13 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000 000 1,409,775 39 2,790280 1,425,625.00 15,84961 0.00 15,849 .61 
15 Apr 04 SETTLES APR 
Settled CUSIP: 02RO50648 98242187 

MONTROSE SECURITIES EQUITIES 

13 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS - 610,000 000 599,277.34 1,186110 - 606,75937 7,482.03 0.00 7.482.03 
15 Apr 04 SETTLES APR 
Settled CUSIP- 02RO50648 98.242187 

MORGAN STANLEY & CO INC. NEW YORK 

3 Aug 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,050,000 000 1,025,964 84 1,604.170 1,016,500.96 9,463.88 0.00 9,463.88 
12 Aug 04 SETTLES AUG 
Settled CUSIP: 02RO50689 97.710937 

MORGAN STANLEY & CO INC NEW YORK 
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Fixed Income 
2 Doc 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,200,000.000 5,144,140 63 8,666.670 5,148,000.00 3,859.37 000 3,859.37 

13 Dec 04 SETTLES DEC 
Settled CUSIP: 0280506CO 98925781 

GOLDMAN SACHS MONEY MARKET LP 

4 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,035,000.000 1,028,612.11 1,581.250 1,031,442.19 2.830 .08 000 2,830.08 

12 Feb 04 SETTLES FEB 
Settled CUSIP: 02RO50622 99382813 

CHASE BANKIBROKER & DEALER CLR DEPT 

5 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,140,000.000 1,133,008.59 1,741.670 1,134,786.33 1,777.74 0.00 1.777 .74 

12 Feb 04 SETTLES FEB 
Settled CUSIP. 02RO50622 99386718 

GOLDMAN SACHS & COMPANY 

5 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000.000 1,426,199.41 2,192.360 1,423,453.13 2,746.28 0.00 2,746.28 

12 Feb 04 SETTLES FEB 
Settled CUSIP 02RO50622 99.386718 

DB ALEX BROWN 

5 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,900,000,000 1,887,753.91 2,902.780 1,892,660.16 4,906.25 0.00 4,906.25 

12 Feb 04 SETTLES FEB 
Settled CUSIP. 02RO50622 99.356469 

LEHMAN BROTHERS INC 

5 Jan 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,900,000 000 1,868,531 .25 3,430.560 1,881,296.88 12,765.63 0.00 12,765 .63 

14 Jan 04 SETTLES JAN 
Settled CUSIP: 02RO50614 98343750 

CHASE BANKIBROKER & DEALER CLR DEPT 

26 May 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,280,000.000 1,225,800.00 2,311 110 - 1,212,851 .61 12,948 .39 0.00 12,948.39 

14 Jun 04 SETTLES JUN 
Settled CUSIP* 02RO50663 95.765625 

CHASE BANKtBROKER & DEALER CLR DEPT 

4 Jun 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,550,000 000 1,483,882.81 2,798610 - 1,468,481 .42 15,401 .39 0.00 15.401 .39 

14 Jun 04 SETTLES JUN 
Settled CUSIP. 02RO50663 95.734374 

LEHMAN BROTHERS INC 

7 Jun 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,050,000.000 1,004,964.84 1,895830 - 994,812.07 10,152 .77 000 10.152.77 

14 Jun 04 SETTLES JUN 
Settled CUSIP: 02RO50663 95.710937 

MORGAN STANLEY & CO INC. NEW YORK 
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11 May 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000 000 1,364,034.77 2.391 .670 1,404,954.69 40,919.92 0.00 40,919 .92 
13 May 04 SETTLES MAY 
Settled CUSIP: 02RO50655 95054688 

MONTROSE SECURITIES EQUITIES 

11 May 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,050.000.000 998,033.20 1,750.000 1,027.271 .88 29,23868 0.00 29,238.68 
13 May 04 SETTLES MAY 
Settled CUS)P: 02RO50655 95.050781 

MORGAN STANLEY & CO INC. NEW YORK 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 
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7 Jun 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000,000 1,373,45195 2,590.970 1,359,181.67 14,27028 0.00 14,270 .28 
14 Jun 04 SETTLES JUN 
Settled CUSIP, 02RO50663 9S710937 

MONTROSE SECURITIES EQUITIES 

20 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1.140,000 000 1,137,328.13 2,216670 1,128,600 00 8,728.13 0.00 8,728.13 
15 Mar 04 SETTLES MAR 
Settled CUSIP. 02RO50630 99.765625 

GOLDMAN SACHS & COMPANY 

23 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,435,000.000 1,433,094 14 2,790280 1,420,650.00 12,444 .14 0.00 12,444.14 
15 Mar 04 SETTLES MAR 
Settled CUSIP 02RO50630 99.867187 

CHASE EIANK/BROKER & DEALER CLR DEPT 

23 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,035,000 000 1,033,584.96 2,012500 1,024,650 00 8,93496 0.00 8,934.96 
15 Mar 04 SETTLES MAR 
Settled CUSIP* 02RO50630 99.863281 

CHASE BANKIBROKER & DEALER CLR DEPT 

23 Feb 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,900,000.000 1,897,996 09 3,694440 1,880,657.28 17,338.81 0.00 17,33881 
15 Mar 04 SETTLES MAR 
Settled CUSIP: 02RO50630 99894531 

LEHMAN BROTHERS INC 

16 Apr 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS - 350,000 000 342,835.94 583.330 342,684.26 151 .68 0.00 151 .68 
13 May 04 SETTLES MAY 
Settled CUSIP. 02RO50655 97953126 

LEHMAN BROTHERS INC 

11 May 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS - 1,280,000 000 1,217,050 00 2,133.330 - 1,253,200.00 - 36,150.00 0.00 - 36,150 .00 
13 May 04 SETTLES MAY 
Settled CUSIP: 02RO50655 95.082031 

CHASE BANKIBROKER & DEALER CLR DEPT 
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11 May 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 1,550,000 000 1,472,802 73 2,583,330 1.510,215 .62 - 37,412 .89 0.00 - 37,412.89 
13 May 04 SETTLES MAY 
Settled CUSIP. 02RO50655 95019531 

LEHMAN BROTHERS INC 

28 Oct 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,200,000 000 5,161,609 38 10.111 .110 5,154,500.00 7.109 .38 0.00 7,109.38 
15 Nov 04 SETTLES NOV 
Settled CUSIP: 02RO50682 99.261719 

GOLDMAN SACHS & COMPANY 

12 Oct 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,200,000 000 5,169,125 00 9,388890 5,138,249.91 30,875 .09 0.00 30,875 .09 
14 Oct 04 SETTLES OCT 
Settled CUSIP: 0280506A4 99406250 

GOLDMAN SACHS & COMPANY 

9 Sep 04 FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,200,000.000 5,152,468.75 10,111 110 5,124,557.09 27 .911 .66 000 27.911 .66 
15 Sep 04 SETTLES SEP 
Settled CUSIP. 02FI050697 99085937 

GOLDMAN SACHS & COMPANY 

24 Mar 04 FHLMC GOLD 5.5 TBA POOL 30YR APRIL 1,500,000.000 1,541,484 38 3.208 .330 1,541,484.38 000 000 0.00 
15 Apr 04 CUSIP: 02RO52644 
Settled CHASE BANK/BROKER & DEALER CLR DEPT 102765625 

2 Jun 04 FHLMC MULTICLASS PREASSIGN 00172 7 5 233,806.910 250,31953 292.260 241,863.64 8,45589 0.00 8,455.89 
7 Jun 04 08-15-2030 
Settled CUSIP. 3133TPHD4 107062503 

PAINE WEBBER INC 

16 Jun 04 FHLMC MULTICLASS PREASSIGN 00172 7 5 - 0010 001 000 - 001 0.00 0.00 0.00 
16 Jun 04 08-15-2030 
Settled CUSIP: 3133TPH04 0000000 

12 Jan 04 FHLMC MULTICLASS PREASSIGN 00298 5 1,555,000.000 1,616,228 13 3,023610 - 1.595,110 .57 21 .117.56 0.00 21,117 .56 
15 Jan 04 09-15-2018 
Settled CUSIP. 31394LNK4 103.937500 

PAINE WEBBER INC 

13 Jul 04 FHLMC MULTICLASS PREASSIGN 00366 4 5 660,000.000 656,05547 1,237.500 - 646,546.54 9,50893 0.00 9,508.93 
16 Jul 04 03-15-2017 
Settled CUSIP: 31394XRF5 99402343 

MORGAN STANLEY & CO INC NEW YORK 

14 Jan 04 FHLMC MULTICLASS PREASSIGN 00366 5 1,667,000.000 1,655,278 91 6,714.310 1,614,109.04 41,16987 000 41,169.87 
30 Jan 04 08-15-2032 
Settled CUSIP. 31394NRF7 99.296875 

DB ALEX BROWN 
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Fixed Income 
15 Nov 04 FHLMC MULTICLASS PREASSIGN 00426 5 5 - 1,520,000 000 1,539,475.00 6,734.440 - 1 .533,775 00 5,70000 0.00 5,700.00 
30 Nov 04 06-15-2033 
Settled CUSIP: 31395HTT7 101 .281250 

BARCLAYS BANK 

17 Jun 04 FHLMC; MULTICLASS PREASSIGN 00454 5 5 1,465,000.000 1,496,989 65 4,700.210 1 .505,471 .07 - 8.481 .42 0.00 8,481 .42 

22 Jun 04 03-15-2028 
Settled CUSIP: 31394XUX2 102183593 

BANK OF AMERICA BISID DEALER SAN FRAN 

5 Jan 04 FHLMC MULTICLASS PREASSIGN 00579 5 5 1,245,000 000 1,251,565.43 5,516.040 1 .238,775 60 12,789 .83 0.00 12,78983 

30 Jan 04 06-15-2032 Settled 
CUSIP. 31394PA45 100.527344 
LEHMAN BROTHERS COMMERCIAL PAPER 

28 Apr 04 FHLMC MULTICLASS PREASSIGN 00821 5 - 865,000000 877,704.69 3,484030 - 877,704.69 0.00 0.00 0.00 
30 Apr 04 01-15-2028 
Settled CUSIP: 31394X4E3 101468750 

MORGAN STANLEY & CO INC. NEW YORK 

3 Jun 04 FHLMC MULTICLASS PREASSIGN 00823 5 1,380,000.000 1,305,609 38 1,341 .670 1,350,243.75 44,63437 0.00 44,634 .37 

8 Jun 04 01-15-2033 
Settled CUSIP. 31394X4G8 94.609375 

PAINE WEBBER INC 

12 Nov 04 FHLMC MULTICLASS PREASSIGIN 00871 6 1,429,725.750 1,496,967.64 3,812.600 1,495,131.96 1,835.58 0.00 1,835.58 
17 Nov 04 09-25-2016 
Settled CUSIP: 3139206GO 104.703125 

CREDIT SUISSE FIRST BOSTON CORPORATION 

7 Oct 04 FHLMC: MULTICLASS SER 2668 CIL AD 4 1,570.000 000 1,578,033 98 2,093330 1.581,392.45 3,35847 0.00 3,358.47 
13 Oct 04 01-15-2015 
Settled CUSIP, 31394HTD3 100.511718 

MORGAN STANLEY & CO INC NEW YORK 

18 Feb 04 FHLMC MULTICLASS SER 2713 CL EG 5.5 1,48.4,999 .990 1,538,657.22 4,991 250 1,527,635.73 11,021 .49 0.00 11,021 .49 
23 Feb 04 08-15-2029 
Settled CUSIP: 31394N4U9 103613281 

MORGAN STANLEY & CO INC NEW YORK 

26 Feb 04 FHLMC; MULTICLASS SER 2713 CL EG 5 5 - 0.010 001 000 - 0.01 000 0.00 0.00 
26 Feb 04 08-15-2029 
Settled CUSIP. 31394N41.19 0000000 

6 Aug 04 FHLMC MULTICLASS SER 2748 CL LD 4 5 1,185,000 000 1,194,628.13 1,481250 - 1,167,343.92 27.28421 0.00 27,284.21 
11 Aug 04 06-15-2016 
Settled CUSIP- 31394PTV5 100812500 

PAINE WEBBER INC 
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15 Doc 04 FHLMC MULTICLASS SER 2893 CL PA 5 - 1 .784,999.990 1,776,632.81 4,710420 1,740,653.90 35,978 .91 0.00 35,978 .91 
20 Dec 04 02-1 e-2033 
Settled CUSIP: 31395HWB2 99.531250 

PAINE WEBBER INC 

22 Dec 04 FHLMC MULTICLASS SER 2893 CL PA 5 - 0010 0.01 .000 - 0.01 000 0.00 0.00 
22 Dec 04 02-15-2033 
Settled CUSIP- 3139SHWB2 0000000 

5 Jan 04 FHLMC POOL 01-3030 5% 09-01-2033 BED 1,034,523 960 1,016,258.15 1,867.890 1,012,297.86 3,960.29 0.00 3,960.29 
14 Jan 04 CUSIP: 31296MLK3 
Settled LEHMAN BROTHERS INC 98.234375 

23 Jan 04 FH1-MC POOL 01-3030 5% 09-01-2033 BED - 0.010 0.01 .000 - 0.01 0.00 0.00 0.00 
23 Jan 04 CUSIP' 31296MLK3 
Settled 0.000000 

14 May 04 FHLMC POOL 01-9168 5 5% 03-01-2034 BEO 1,398,362.340 1,376,622 17 2.777 .300 1,437,615.35 60,993 .18 0.00 60,993 .18 
14 Jun 04 CUSIP: 31296UFH9 
Settled CHASE SECURITIES INC (CSI) 98.445312 

10 Mar 04 FHLMC POOL #A15075 4.5% 10-01-2033 BED 351,934.860 347,755.65 615.890 - 333,458.29 14,297 .36 0.00 14,297 .36 
15 Mar 04 CUSIP 31296PT85 
Settled MORGAN STANLEY & CO INC. NEW YORK 98812504 

30 Jan 04 FHLMC POOL #C0-1 622 5% 09-01-2033 BED 1,036,374 380 1 .027,022 72 1,583350 1,026,253 54 769.18 0.00 769.18 
12 Feb 04 CUSIP 31292HYTS 
Settled PAINE WEBBER INC 99.097656 

2 Apr 04 FHLMC POOL #CO1674 5.5% 11-01-2033 BED - 3,187,892 790 3,236,209.31 
15 Apr 04 CUSIP 312921-12FO 
Settled MORGAN STANLEY & CO INC NEW YORK 101.515626 

1 Dec 04 FHLMC POOL #G1-1320 6% 04-01-2014 BED - 509,768250 535,097.37 
16 Dec 04 CUSIP. 31283KPO4 
Settled GOLDMAN SACHS MONEY MARKET LP 104968750 

6,818.550 - 3,190,861 .49 45,347 .82 

1,274420 - 531,666.53 3,43084 0.00 3.43084 

7 Jul 04 FHLMC POOL #1 B1 794 ADJ FIT 06-01-2034 - 1,354,999 990 1,332,557.81 3,568.170 1,321,016.02 11,541 .79 0.00 11,541 .79 
26 Jul 04 CUSIP. 3128JL3C1 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 98343760 

27 Jul 04 FHLMC POOL #1 B1 794 ADJ RT 06-01 -2034 - 0010 0.01 .000 - 0.01 0.00 0.00 0.00 
27 Jul 04 CUSIP. 3128JL3C1 
Settled 0000000 
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4 Feb 04 FHLIVIC 30 YR GOLD PARTN CTF (PC) 5 5 30 - 610,000 000 621,24688 1,025 .140 - 612,970.09 8,276.79 0.00 8,276 .79 
12 Feb 04 YEARS SETTLES FEB 
Settled CUSIP : 02RO52628 101 .843751 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

1 
7 Jun 04 FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 1,590,000 000 1,516,214 06 3,091 .670 1,517,207.81 - 993 .75 0.00 - 993.75 
15 Jul 04 SETTLES JUL 
Settled CUSIP: 02RO50671 95359375 

CHASE BANKfBROKER & DEALER CLR DEPT 

18 Jun 04 FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 1,435,000.000 1,377,600.00 2,790 .280 1,368,516 .63 9 .083 .37 0.00 9,083.37 
15 Jul 04 SETTLES JUL 
Settled CUSIP : 02RO50671 96.000000 

MONTROSE SECURITIES EQUITIES 
13 Jul 04 FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 1,050,000 .000 1 .019,156 .25 2,041670 1,001,862.47 17,293-78 0.00 17,293.78 
15 Jul 04 SETTLES JUL 
Seated CUSIP : 02RO50671 97.062500 

MORGAN STANLEY & CO INC NEW YORK 
I I May 04 FNMA CMO SER 2002-TI 9 CL Al 6 5 1,300,456 .960 1,348,614 51 3,052460 1,384,906.21 36,291 .70 0.00 36,291 .70 
14 Jun 04 07-25-2042 BEO 
Settled CUSIP: 31392GVP7 103 .703125 

GOLDMAN SACHS & COMPANY 
26 Aug 04 FNMA POOL # 375070 7 .055 04-01-2007 BEO - 0 .020 0 .02 .000 - 0.02 000 0.00 0.00 
26 Aug 04 CUSIP 31377ET33 
Settled 0 .000000 
7 Dec 04 FNMA POOL #254403 6% DUE 08-01-2017 REG 891,955.500 936.796 .98 2,229.970 927,635 .14 9,161 .84 0 .00 9,161 .84 
16 Dec 04 CUSIP : 31371KRY9 
Settled BANCAMERICA SECURITIES INC 105027322 
14 Oct 04 FNMA POOL #284484 6 GTD MTG PASS THRU 952,379460 1,001,040 09 2,857.140 987,354 .65 13,68544 000 13,685.44 
19 Oct 04 CTF DUE 05-01-2009 REG 
Settled CUSIP, 31372V6V3 105.109374 

BANK OF AMERICA BISD DEALER SAN FRAN 
I Dec 04 FNMA POOL #323791 6% DUE 06-01-2014 REG 542,695 .560 569,660 .75 1,356 .740 564,53887 5,121 .88 0 .00 5,121 .88 
16 Dec 04 CUSIP. 31374TUQO 
Settled GOLDMAN SACHS MONEY MARKET LP 104968750 
4 Nov 04 FNMA POOL #357632 5 5% 10-01-2034 BEO 1,237,082 .260 1,259,890.96 2,645980 1,253,289 83 6,601 .13 0 .00 6,601 .13 
15 Nov 04 CUSIP : 31376KHH2 
Settled BANCAMERICA SECURITIES INC. 101 843750 
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8 Nov 04 FNMA POOL #357632 5.5% 10-01-2034 BEO - 97,519350 99,005 .00 208.580 - 98,796 .78 20822 0.00 208.22 
15 Nov 04 CUSIP. 31376KHH2 
Settled PAINE WEBBER INC 101.523438 

11 Feb 04 FNMA POOL #545759 6.5% DUE 07-01-2032 1,505,237 420 1,583,792.00 3,804.910 - 1,549,233 64 34,55836 0.00 34,55836 
15 Mar 04 REG 
Settled CUSIP: 31385JJC3 105218750 

PAINE WEBBER INC 

15 Oct 04 FNMA POOL #555004 6% DUE 06-01-2017 REG - 575,391.310 605,41954 1,822070 - 600,64383 4,775.71 0.00 4,775.71 
20 Oct 04 CUSIP. 31385WRZ4 
Settled CHASE BANK(BROKER & DEALER CLR DEPT 105.218750 

OTHER CHARGES- .01 

21 Jun 04 FNMA POOL #555184 6% 04-01-2017 BEO 1,041,043 800 1,082,888.88 3,817.160 1,081,012.76 1,876.12 0.00 1,876.12 
23 Jun 04 CUSIP. 31385WXM6 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 104-019531 

21 Jun 04 FNMA POOL #555300 6% 12-01-2017 BEO - 608,961 .820 633,439.23 2,232-860 - 637,724.12 4.284 .89 0.00 - 4,284.89 
23 Jun 04 CUSIP. 31385W3HO 
Settled CREDIT SUISSE FIRST BOSTON CORPORATION 104019531 

28 Jun 04 FNMA POOL #555300 6% 12-01-2017 BEC, - 0010 0.01 .000 - 0.01 000 0.00 0.00 
28 Jun 04 CUSIP 31385W3HO 
Settled 0.000000 

5 Jan 04 FNMA POOL #555436 6% 05-01-2033 BEO - 777,332 940 801,867.52 1,684.220 - 789,656.14 12,211 .38 0.00 12,211 .38 
14 Jan 04 CUSIP. 31385XBD8 
Settled CITIGROUP GLOBAL MARKETS INC/SALOMON 103156250 

BROTHERS 

29 Jan 04 FNMA POOL #555436 6% 05-01-2033 BEO - 0.020 0.02 .000 - 0.02 000 0.00 0.00 
29 Jan 04 CUSIP: 31385XBD8 
Settled 0.000000 

7 Dec 04 FNMA POOL #555514 6% 11-01-2017 BEC, 934,109.550 981,03396 2,335.270 968,96095 12,07301 0.00 12,07301 
16 Dec 04 CUSIP 31385XDTI 
Settled BANCAMERICA SECURITIES INC. 105.023437 

28 Jun 04 FNMA POOL #622543 6% DUE 09-01-2031 REG 608,581 .380 618,993.84 1,420-020 617.881 .34 1,112.50 0.00 1,112.50 
15 Jul 04 CUSIP: 31389DS81 
Settled PAINE WEBBER INC 101.710938 

27 Jul 04 FNMA POOL #622543 6% DUE 09-01-2031 REG - 0.010 001 .000 - 0.01 0.00 0.00 0.00 
27 Jul 04 CUSIP. 31389DS81 
Settled 0000000 
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7 Dec 04 FNMA POOL #651890 6% 07-01-2017 BEO 553,473.120 581,27649 1,383,680 - 577,289.99 3,986.50 0.00 3,986,50 
16 Dec 04 CUSIP 

. 
3139OPF77 

Settled BANC AMERICA SECUR MONTGOMERY DIV. 105023436 

12 Oct 04 FNMA POOL #656033 6 5% DUE 09-01-2032 986,484,510 1,037,041 .85 2,315500 1,036,356 04 68581 0.00 685.81 
14 Oct 04 REG 
Settled CUSIP* 31390TY60 105.125000 

MORGAN STANLEY & CO INC. NEW YORK 

10 Feb 04 FNMA POOL #734729 4% 09-01-2018 BEO 1,473,332.580 1,453,764 88 2,782.960 1,429,593.13 24,171 .75 0.00 24 .171 .75 
IS Feb 04 CUSIP* 314020HE4 
Settled BANK OF NEW YORK 98671874 

29 Jan 04 FNMA POOL #748538 6% DUE 11 -01 -2033 REG 1,386,361 580 1,435,534 09 2,541,660 1,423.509 82 12,02427 000 12,024 .27 
12 Feb 04 CUSIP. 31403GS37 
Settled CHASE MANHATTAN BANK N A 103.S46874 

5 Nov 04 FNMA POOL #794486 5 5% 10-01-2034 BEO 1,725,323.200 1,751,472 63 3,690270 1,747,925.32 3,547.31 0.00 3,547.31 
15 Nov 04 CUSIP. 31405NUK9 
Settled PAINE WEBBER INC 101 .515625 

8 Nov 04 FNMA POOL #794486 5.5% 10-01-2034 BEO - 756,012.010 767,52939 1,617.030 - 765,914.84 1,61455 0.00 1,614.55 
15 Nov 04 CUSIP. 31405NUK9 
Settled PAINE WEBBER INC 101 523438 

30 Nov 04 FNMA POOL #794486 5.5% 10-01-2034 BEO - 0.010 001 .000 - 0.01 0.00 0.00 0.00 
30 Nov 04 CUSIP: 31405NUK9 
Settled 0000000 

27 Apr 04 FNMA PREASSIGN 00014 5 67399978638 1,200,000.000 1,229,625 00 5,484870 1,244,314.44 14,689.44 0.00 14 .689 .44 
30 Apr 04 07-25-2032 
Settled CUSIP. 31392JAP4 102468750 

LEHMAN BROTHERS INC 

25 Jun 04 FNMA PREASSIGN 00078 6.5 10-25-2031 1,051,912.620 1,091,359 35 5,507.930 1,094,442.67 3,083.32 0.00 3,083.32 
30 Jun 04 CUSIP. 313921DF2 
Settled GOLDMAN SACHS & COMPANY 103.750000 

12 Jan 04 FNMA PREASSIGN 00136 7.5 08-25-2042 - 973,788480 1,071,167.33 2,840220 1,051,232 26 19,935 .07 0.00 19,935 .07 
27 Jan 04 CUSIP: 31392GFRI 
Settled 110000000 

23 Jan 04 FNMA PREASSI GN 00136 7 5 08-25-2042 - 0.080 0.08 000 - 0.09 - 0.01 0.00 - 0.01 
23 Jan 04 CUSIP 31392GFR1 
Settled 0.000000 
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13 Apr 04 FNMA PREASSIGN 00489 6 5 12-25-2042 655,024.050 693,813.76 1,655.760 - 694,188.90 - 375.14 0.00 - 375.14 
26 Apr 04 CUSIP: 31392JWJ4 
Settled 105.921875 

27 Jan 04 FNMA PREASSIGN 00506 6 04-25-2017 1,347,200.000 1,445,293 00 6,511 .470 1,455,282.20 9,98920 0.00 9,98920 
30 Jan 04 CUSIP. 31392CXBS 
Settled MORGAN STANLEY & CO INC. NEW YORK 107.281250 

2 Aug 04 FNMA REMIC SER 2001-T8 CL At 7.5 710,292.660 767,005-09 739.890 - 764,325.31 2,67978 0.00 2.679.78 
25 Aug 04 07-25-2031 
Settled CUSIP: 31392OUK4 107984375 

13 Aug 04 FNMA REMIC SEA 2001-T8 CL All 7.5 - 0.020 0.02 .000 - 002 000 0.00 0.00 
13 Aug 04 07-25-2031 
Settled CUSIP: 31392OUK4 0000000 

15 Apr 04 FNMA REMIC SER 2003-W15 CIL 1A1 6.5 2,341,541 380 2,473,710.41 8,032.790 2,480,083.61 6,373.20 000 6,37320 
26 Apr 04 07-25-2043 
Settled CUSIP. 31393TB54 105644531 

21 Apr 04 FNMA REMIC SER 2003-W3 CL W 6,5 1,897,907.750 1,997,251 .37 4,112.130 2,010,573 82 13,32245 0.00 13,322.45 
25 May 04 08-25-2032 
Settled CUSIP: 31392JYE3 105234375 

27 May 04 FNMA REMIC SEA 2003-W3 CL IAI 6.5 - 0080 008 000 - 0.08 000 0.00 0.00 
27 May 04 08-25-2032 
Settled CUSIP* 31392JYE3 0000000 

18 Nov 04 FNMA REMIC SER 2004-73 CL VEI 4.5 910,000 000 849,57031 2,502.500 - 834,96486 14,605 .45 000 14 .605.45 
23 Nov 04 02-25-2024 
Settled CUSIP: 31394A2KI 93359375 

UBSIWARBURG SECURITIES LLC NEW YORK\ 

19 Oct 04 FNMA REMIC TR 1993-G36 CL-ZO PAIN ONLY 1,244,617.890 1,3S4,008.13 4,719.180 1,304,417.30 49.59083 0.00 49,590.83 
12 Nov 04 6 5 12-25-2023 
Settled CUSIP* 31359FT24 108787062 

19 Oct 04 FNMA REMIC TR 1993-G36 CL-ZQ PAIN ONLY 6,741.670 7,33420 25560 - 6,74167 S92.53 0.00 592.53 
12 Nov 04 6.5 12-25-2023 
Settled CUSIP: 31359FT24 108789062 

12 Jan 04 FNMA REMIC TR 2002-T4 CL-A3 7 5 630,721.200 692,65999 1,839600 673,47623 19,183.76 000 19,183 .76 
28 Jan 04 12-25-2031 
Settled CUSIP 31392B6V3 109.820312 

23 Jan 04 FNMA REMIC TR 2002-T4 CL-A3 7 5 - 0050 005 000 - 0.05 000 000 0.00 
23 Jan 04 12-25-2031 
Settled CUSIP: 31392B6V3 0.000000 
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14 Oct 04 FNMA REMIC TRUST 2004 31 VB 4 5 910,000.000 864,50000 2,047.500 850,884.62 13,615 .38 0.00 13,615 .38 
19 Oct 04 09-25-2027 
Settled CUSIP: 31393YAS4 95000000 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

I Nov 04 FNMA SER 2002-Wl 2 CTF CL AF-4 - 1,000,000.000 1,005,195.31 353.420 1,007,637.05 2,441.74 0.00 2.441 .74 
4 Nov 04 4 24100017548 03-25-2031 
Settled CUSIP: 31392GSM8 100519531 

DB ALEX BROWN 

12 Nov 04 FNMA SINGLE FAMILY MORTGAGE 4.S% 15 - 1,195,000.000 1,190,332.03 2,240.630 1,190,705.47 - 373.44 0.00 - 373.44 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP: 01170424C4 99.609374 

CREDIT SUISSE FIRST BOSTON CORPORATION 

16 Nov 04 FNMA SINGLE FAMILY MORTGAGE 4.5% 15 670,000.000 666,650.00 1 .256250 667,592.19 - 942.19 0.00 - 942.19 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP: 0IF0424C4 99500000 

CHASE BANKIBROKER & DEALER CLR DEPT 

9 Dec 04 FNMA SINGLE FAMILY MORTGAGE 4.5% 15 1,400,000.000 1,401,640.63 2,625.000 1,394,763.28 6,87735 0.00 6,877.35 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP: 01F0424C4 100117187 

LEHMAN BROTHERS INC 

10 Dec 04 FNMA SINGLE FAMILY MORTGAGE 4 5% 15 1,015,000.000 1,015,832.62 1,903.130 1,011,016.41 4,81621 0.00 4,816.21 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP 0IF0424C4 100082031 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

10 Dec 04 FNMA SINGLE FAMILY MORTGAGE 4.5% 15 1 .160,000 000 1,160,951 .56 2.175000 1,155,378.13 S,57343 000 5,573.43 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP 01F0424C4 100.082031 

LEHMAN BROTHERS INC 

10 Dec 04 FNMA SINGLE FAMILY MORTGAGE 4 5% 15 905,000000 905,45957 1,696.880 901,332.81 4,126.76 0.00 4,126.76 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP. 01F0424C4 100.050781 

CREDIT SUISSE FIRST BOSTON CORPORATION 

10 Dec 04 FNMA SINGLE FAMILY MORTGAGE 4 5% 15 785,000000 785,521 29 1,471.880 781,933.59 3,587.70 000 3,58770 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUSIP: 01F0424C4 100066406 

MORGAN STANLEY & CO INC NEW YORK 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

+ Investment Transaction Detail 
Realized gain/loss 

Page 295 of 45,' : 

Sales 

Fixed Income 



10 Dec 04 FNMA SINGLE FAMILY MORTGAGE 4 5% 15 850,000,000 850,431.64 1,593.750 - 846,67969 3,751 .95 0.00 3,751.95 
16 Dec 04 YEARS SETTLES DECEMBER 
Settled CUS I P. 0 1 FG424C4 100050781 

CHASE BANKIBROKER & DEALER CLR DEPT 

23 Jan 04 FNMA SINGLE FAMILY MTG 4 15 YEARS 1,295,000.000 1,277,800.78 2,446110 1,274,696.35 3,104.43 0.00 3,104.43 
18 Feb 04 SETTLES FEB 
Settled CUSIP. 01F040420 98671875 

GOLDMAN SACHS & COMPANY 

10 Aug 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 650,000.000 645,708 98 1,300.000 638,40653 7,302.45 0.00 7,302.45 
17 Aug 04 SETTLES AUG 
Settled CUSIP 01F042483 99339843 

CREDIT SUISSE FIRST BOSTON CORPORATION 

10 Aug 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 1,015,000.000 1,010,202 54 2,030000 996,89634 13,306.20 0.00 13,306 .20 
17 Aug 04 SETTLES AUG 
Settled CUSIP: 01F042483 99527344 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

10 Aug 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 3,460,000.000 3,442,564.84 6,920000 3,396,029.83 46,53501 0.00 46,535.01 
17 Aug 04 SETTLES AUG 
Settled CUSIP: 01F042483 99.496094 

LEHMAN BROTHERS INC 

10 Aug 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 785,000.000 781,289.65 1,570000 770,998.66 10,290 .99 0.00 10,290.99 
17 Aug 04 SETTLES AUG 
Settled CUSIP, 01 F042483 99527344 

MORGAN STANLEY & CO INC NEW YORK 

14 Jul 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 785,000.000 771 .845 .12 1,864.380 773,347.66 - 1,502.54 0.00 1,502.54 
20 Jul 04 SETTLES JUL 
Settled CU S I P. 0 1 F042475 98.324219 

MORGAN STANLEY & CO INC NEW YORK 

14 Jul 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 3,460,000.000 3,406.072 68 8,217.500 3,349,398.49 56,674.19 0.00 56,674 .19 
20 Jul 04 SETTLES JUL 
Settled CUSIP, 01F042475 98441406 

LEHMAN BROTHERS INC 

14 Jul 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,015,000,000 997.951 .17 2,410.630 981,930.82 16,020.35 0.00 16,020.35 
20 Jul 04 SETTLES JUL 
Settled CUSIP. 0IF042475 98.320312 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 
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12 May 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS - 1,410.000 000 1,365,717.19 2,820.000 1 .381,565 .63 15,848.44 0.00 15,848 .44 
17 Jun 04 SETTLES JUN 
Settled CUSIP, 0IF042467 96859375 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

25 May 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS - 690,000.000 670,054.69 1,380.000 675,768.75 5,714.06 0.00 5,714.06 
17 Jun 04 SETTLES JUN 
Settled CUSIP: 01F042467 97.109375 

CHASE BANKJBROKER & DEALER CLR DEPT 

26 May 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,210,000 000 1,178,048.44 2,420000 1,180,954.53 2,906.09 0.00 2.906.09 
17 Jun 04 SETTLES JUN 
Settled CUSIP 01F042467 97.359375 

LEHMAN BROTHERS INC 

15 Jun 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,015,000.000 984,827.54 2,030000 - 979,486.32 5,341.22 0.00 5.341 .22 
17 Jun 04 SETTLES JUN 
Settled CUSIP. 01F042467 97.027343 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

15 Jun 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 3,460,000.000 3,359,308.59 6,920000 3,354,558.87 4,749.72 0.00 4,749.72 
17 Jun 04 SETTLES JUN 
Settled CUSIP: 01F042467 97.089843 

LEHMAN BROTHERS INC 

3 May 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 2,025,000.000 1,989,799.80 4,303130 2,008,366.40 18,566.60 0.00 18,566 .60 
18 May 04 SETTLES MAY 
Settled CUSIP: 0IF042459 98.261719 

LEHMAN BROTHERS INC 

4 May 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS - 690.000 000 678,652.73 1,466250 - 683,854.69 5,201 .96 0.00 5,201.96 
18 May 04 SETTLES MAY 
Settled CUSIP. 01F042459 98.355468 

CHASE BANKJBFIOKER & DEALER CLR DEPT 

6 May 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 2,425,000-000 2,365,416.99 5.153.130 2,397,707.03 32,29004 000 32,290.04 
18 May 04 SETTLES MAY 
Settled CUSIP. 01F042459 97542968 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

5 Nov 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,890,000 000 1,885,570 31 4,016.250 1,686,456.25 - 885.94 0.00 - 885.94 
18 Nov 04 SETTLES NOV 
Settled CUSIP 0IF042486 99.766625 

LEHMAN BROTHERS INC 
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Fixed Income 

12 Nov 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS - 1,015,000 000 1,013,215 82 2,156880 - 1,012,635 54 58028 0.00 58028 

18 Nov 04 SETTLES NOV 
Settled CUSIP. 01F0424B6 99824219 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

12 Nov 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS - 785,000 000 783,374.80 1,668130 - 782,730.86 64394 0.00 64394 

18 Nov 04 SETTLES NOV 
Settled CUSIP. 011`0424136 99.792968 

MORGAN STANLEY & CO INC. NEW YO RK 

12 Nov 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 2,560.000 000 2,555,100.00 5.440000 2,554,890 63 20937 0.00 209.37 

18 Nov 04 SETTLES NOV 
Settled CUSIP: 01IF0424136 99.808594 

LEHMAN BROTHERS INC 

12 Nov 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 2,100,000.000 2,096,636.72 4,462-500 2,095,406.25 1,230.47 0.00 1,230.47 

18 Nov 04 SETTLES NOV 
Settled CUSIP: 01IF0424136 99.839844 

CREDIT SUISSE FIRST BOSTON CORPORATION 

12 Oct 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS - 785,000.000 785.000 .00 1,766.250 - 782,894.15 2,105.85 0.00 2,105.85 

19 Oct 04 SETTLES OCT 
Settled CUSIP. 01F0424A8 100.000000 

MORGAN STANLEY & CO INC. NEW YORK 

12 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 2,100,000 000 2,100,000.00 4,725000 2,093,078.12 6,921 .88 0.00 6,921 .88 

19 Oct 04 SETTLES OCT 
Settled CUSIP: 0IF0424A8 100.000000 

CREDIT SUISSE FIRST BOSTON CORPORATION 

12 Oct 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 3,460,000.000 3,461,081 .25 7,785.000 3,444.659 .38 16,421 .87 000 16,421 .87 

19 Oct 04 SETTLES OCT 
Settled CUSIP. 0IF0424A8 100.031250 

LEHMAN BROTHERS INC 

12 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1 .015,000 .000 1,015,000.00 2,283750 1,012,383.20 2,616.80 0.00 2,616.80 

19 Oct 04 SETTLES OCT 
Settled CUSIP. 01F0424A8 100000000 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

10 Sep 04 FNMA SINGLE FAMILY MTG 4.5 15 YEARS 1 .015,000 .000 1,014,484.57 2,410.630 1,007,387.50 7,097.07 0.00 7,09707 

20 Sep 04 SETTLES SEP 
Settled CUSIP: 01F042491 99949218 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 
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7 Jul 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 870,000.000 877,272.66 2,295.830 - 857,700.75 19,571 .91 0.00 19,S71 .91 
20 Jul 04 SETTLES JUL 
Settled CUSIP: 01FOS0478 100.835938 

MORGAN STANLEY & CO INC. NEW YORK 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Realized gain/loss 

Sales 

Fixed Income 
13 Sep 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 3,460,000 000 3,452,836 72 8,217500 3,433,214.06 19,62266 0.00 19,62266 
20 Sep 04 SETTLES SEP 
Settled CUSIP. 01F042491 99.792970 

LEHMAN BROTHERS INC 
OTHER CHARGES. 04 

13 Sep 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 650,000.000 648,451 .17 1,543.750 644,921 .88 3,52929 0.00 3,52929 
20 Sep 04 SETTLES SEP 
Settled CUSIP: 0IF042491 99761718 

CREDIT SUISSE FIRST BOSTON CORPORATION 

13 Sep 04 FNMA SINGLE FAMILY MTG 4 5 15 YEARS 785,000 000 784,601 .37 1,864380 777,851 .56 6,749.811 0.00 6,74981 
20 Sep 04 SETTLES SEP 
Settled CUSIP, 01FO42491 99.949219 

MORGAN STANLEY & CO INC NEW YORK 

13 Apr 04 FNMA SINGLE FAMILY MTG 4 5 30 YEARS 350,000 000 332,281 25 612500 345,296.88 13,015.63 0.00 13,015 .63 
15 Apr 04 SETTLES APR 
Settled CUSIP, 01F042640 94.937500 

MORGAN STANLEY & CO INC NEW YORK 

28 Apr 04 FNMA SINGLE FAMILY MTG 4.5 30 YEARS 350,000 000 329.929 .69 525.000 331,07813 1,14844 0.00 1,148.44 
13 May 04 SETTLES MAY 
Settled CUSIP: 01F042657 94265625 

MORGAN STANLEY & CO INC NEW YORK 

30 Mar 04 FNMA SINGLE FAMILY MTG 5 15 YEARS - 1 .585,000 .000 1,627.039 .65 4,182.640 - 1,631,083.69 4,04404 000 4,0".04 
20 Apr 04 SETTLES APR 
Settled CUSIP 0IF050445 102.652344 

J P. MORGAN SECURITIES INC 

30 Mar 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 585,000.000 600,858.98 1,543750 602,138.68 1,279.70 0.00 1,279.70 
20 Apr 04 SETTLES APR 
Settled CUSIP. 01F050445 102.710937 

CREDIT SUISSE FIRST BOSTON CORPORATION 

6 Apr 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 840,000.000 856,668.75 2,216670 864,078.99 7,410.24 0.00 7,410.24 
20 Apr 04 SETTLES APR 
Settled CUSIP: 01FOS0445 101 .984375 

GOLDMAN SACHS & COMPANY 



Fixed Income 

1 
4 Jun 04 FNMA SINGLE FAMILY MTG 5 15 YEARS 870,000 000 861,062.11 1,933330 866,737.50 - 5.67539 000 - 5,675.39 
17 Jun 04 SETTLES JUN 
Settled CUSIP 01FO50460 98972656 

MORGAN STANLEY & CO INC. NEW YORK 

4 Feb 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 585,000 000 597,911.13 1,381.250 598,517.78 - 606.65 000 - 608.65 

18 Feb 04 SETTLES FEB 
Settled CUSIP. 01F050429 102.207031 

CREDIT SUISSE FIRST BOSTON CORPORATION 

12 Feb 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 840,000000 862,64062 1,983.330 - 858,811.85 3,828.77 0.00 3,828.77 
18 Feb 04 SETTLES FEB 
Settled CUSIP* 01 F050429 102.695312 

GOLDMAN SACHS & COMPANY 

13 Feb 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 1,395,000 000 1,433,471.48 3,293.750 1,420,175.39 13,296.09 0.00 13,29609 
18 Feb 04 SETTLES FEB 
Settled CUSIP. 01FO50429 102.757812 

CHASE BANK/BROKER & DEALER CLR DEPT 

5 Mar 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 1,390,000 000 1,434,523 44 3,281.940 1,423,623.90 10,899 .54 0.00 10,899 .54 
18 Mar 04 SETTLES MAR 
Settled CUSIP' 01FOS0437 103203125 

CHASE BANKIBROKER & DEALER CLR DEPT 

11 Mar 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 585,000000 603,66973 1,381.250 598,706.77 4,962.96 0.00 4,96296 
18 Mar 04 SETTLES MAR 
Settled CUSIP. 0IF050437 103191406 

CREDIT SUISSE FIRST BOSTON CORPORATION 

12 Mar 04 FNMA 15 YR PASS-THROUGHS 5 15 YEARS 840,000000 867,070.31 1,983330 856,742.76 10,32755 0.00 10,32755 
18 Mar 04 SETTLES MAR 
Settled CUSIP. 01FO50437 103.222655 

GOLDMAN SACHS & COMPANY 

10 Sep 04 FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS - 1,155,000 000 1,174,85156 2,470420 1,166,767.43 8,084.13 0.00 8,084.13 

15 Sep 04 SETTLES SEP 
Settled CUSIP. 01FO52698 101 .718749 

CHASE BANK/BROKER & DEALER CLR DEPT 

10 Sep 04 FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS - 435,000.000 442,476.56 930.420 - 439,431.89 3,044.67 0.00 3,044.67 

15 Sep 04 SETTLES SEP 
Settled CUSIP, 0IF052698 101718749 

CHASE BANKIBROKER & DEALER CLR DEPT 
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Fixed Income 

13 Sep 04 FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 2,500,000.000 2,540,136.72 5,347220 2,525,395.48 14,741 .24 000 14,741 .24 

13 Sep 04 SETTLES SEP 
Settled CUSIP. 01FOS2698 101.605468 

NOMURA SECURITIES INTERNATIONAL FIXED 
INCOME 

13 Sep 04 FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 1 .355,000 .000 1,376,764.10 2,898190 1,367,816.53 8,93757 0.00 8.937 .57 

15 Sep 04 SETTLES SEP 
Settled CUSIP. 01FO52698 101.605468 

CHASE BANKIBROKER & DEALER CLR DEPT 

5 Nov 04 FNMA 30 YR 5 5 SE77LES NOV 990,000.000 1,004,S40 63 2,117500 1,006,087.50 - 1,546.87 0.00 - 1,54687 

15 Nov 04 CUSIP: 01FO526B3 
Settled LEHMAN BROTHERS INC 101.468751 

15 Apr 04 FNMA 5 15 YEARS 585,000000 591,581.25 1,381 .250 599,278.54 7,697.29 0.00 7,697.29 

18 May 04 SETTLES MAY 
Settled CUSIP. 0IF050452 101.125000 

CREDIT SUISSE FIRST BOSTON CORPORATION 

23 Apr 04 FNMA 5 15 YEARS 840,000000 848,40000 1,983330 859,868.94 11 .468.94 0.00 11,46894 

18 May 04 SETTLES MAY 
Settled CUSIP: 01FO50452 101000000 

GOLDMAN SACHS & COMPANY 

3 May 04 FNMA 5 15 YEARS - 1,585,000 000 1,591,562.89 3,742.360 1.616.644 88 25,08199 0.00 25,081 .99 

18 May 04 SETTLES MAY 
Settled CUSIP: 01FO50452 100414057 

J P. MORGAN SECURITIES INC 

6 May 04 FNMA 5 15 YEARS 870,000.000 869,660.16 2,054.170 - 878,02031 8,36015 0.00 8,360.15 

18 May 04 SETTLES MAY 
Settled CUSIP: 0IF050452 99960938 

MORGAN STANLEY & CO INC. NEW YORK 

3 Nov 04 GNMA POOL #425012 5.5% 11-15-2033 BEO 1,012,516 280 1,034,744.18 3,248,490 - 1.046,526.26 11,78208 0.00 11,782 .08 

22 Nov 04 CUSIP: 36206YDR9 
Settled LEHMAN BROTHERS INC 102195312 

23 Nov 04 GNMA POOL #425012 5.5% 11-15-2033 BEO - 0.010 001 .000 - 0.01 0.00 0.00 000 

23 Nov 04 CUSIP. 36206YDR9 
Settled 0000000 

Total United States - LISD 209,822,673.55 458,356.380- 209,241,806.43 580,867.12 0.00 580,867.12 

Total government mortgage backed securities 209,822,673 55 458,356.380 - 209,241,806.43 580,867.12 0.00 580,867.12 
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United States - USD 
22 Mar 04 CMO BEAR STEARNS COML MTG SECS MTG - 1,305,063 270 1,473,294.09 5,670.500 1,450,652.87 22,641 .22 0.00 22,641 .22 
23 Mar 04 PTHRUCTF 2000-WF2 CL A-1 7 11 10-15-32 
Settled BED CUSIP: 07383FEG9 112.890625 

CHASE SECURITIES INC (CSI) 

24 Mar 04 CMO BEAR STEARNS COML MTG SECS MTG - 0.120 0.12 000 - 0.13 - 0.01 0.00 - 0.01 
24 Mar 04 PTHRUCTF 2000-WF2 CL A- 1 7.11 10-15-32 
Settled BEO CUSIP: 07383FEG9 0.000000 

18 Aug 04 CMO GREENWICH CAP COML FDG CORP SER - 1,249,999.990 1,260,888 67 3,462,710 - 1,236,141.01 24,747.66 0.00 24,747.66 
23 Aug 04 2003-C2 CL A3 4 533 DUE 01-05-2036 REG 
Settled CUSIP. 396789ER6 100.871094 

CITIGROUP GLOBAL MARKETS INC/SALOMON 
BROTHERS 

28 Apr 04 CIVIO GS MTG SECS CORP 11 2003-Cl CL A-3 1,575,000.000 1,533,225 59 403.200 - 1,518,631 .51 14,594 .08 0.00 14,594 .08 
3 May 04 4.60799980164% DUE 01-10-2040 BEO 
Settled CUSIP. 36228CPT4 97.347656 

GOLDMAN SACHS & COMPANY 

13 May 04 CMO J P MORGAN CHASE COML MTG SECS CORP 1,500,000 000 1,595,917 97 4,422.830 1 .631 .316 .76 35,39879 0.00 35,398 .79 
18 May 04 2001 -CIBC2 CL A2 6 244 04-04-2035 BEO 
Settled CUSIP. 46625MCT4 106.394531 

LEHMAN BROTHERS INC 

23 Jun 04 CIVIO LB-UBS COML MTG TR 2000-C3 COML MTG - 1,486,037.910 1,604,688.76 5,578.830 1,647,981.94 43,293.18 0.00 43,293 .18 
28 Jun 04 PASS CL A-1 7.95 DUE 07-15-2009BEO 
Settled CUSIP 52108HAS3 107.98437S 

GOLDMAN SACHS & COMPANY 

7 Oct 04 CMO LB-UBS COML MTG TR 2001 -C2 PASSTHRU - 1,500,000 000 1,681,113 28 554.420 1,647,719.11 33,394.17 000 33,394 .17 
13 Oct 04 CTF CL A-2 6 653 11-15-2027 BEO 
Settled CUSIP. 52108HDF8 112.074218 

J P. MORGAN SECURITIES INC 

13 Aug 04 CMO MORGAN STANLEY CAP I INC 2004-TOP13 - 1,450,000 000 1,431,818.36 3,005930 1,457,693.74 25,87538 000 25,875.38 
18 Aug 04 CL A-3 DUE 09-13-2045 REG 
Settled CUSIP: 61745MVAB 98.746093 

MORGAN STANLEY & CO INC. NEW YORK 

Total United States - USD 10,580,946 .84 23,098 .420 10,590,137 .07 9,190.23 0.00 9,190.23 

Total commercial mortgage-backed 10,580,946.84 23,098.420 10,590,137.07 9,190.23 0.00 9,190.23 
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Non-government backed c.m.o.s 
United States - USD 
28 Jan 04 ##CMO OR SUISSE 1ST BSTN MTG SECS CORP . 186,464.740 208,651.14 796750 - 195,714.75 12,936.39 0.00 12,936 .39 
2 Fab 04 COMIL PASSTHRU 2000-Cl A-1 7.325 
Settled 7-15-OCUSIP : 22540ASMI 111898437 

GREENWICH CAPITAL MARKETS [NO 

9 Feb 04 ##CMO OR SUISSE IST BSTN MTG SECS CORP - 0070 0.07 .000 - 007 0.00 0.00 000 
9 Feb 04 COML PASSTHRU 2000-Cl A-1 7.325 
Settled 7-15-OCUSIP: 22540ASMI 0000000 

23 Jan 04 ##CMO OR SUISSE 1ST BSTN MTG SECS CORP 1,420,000 000 1,450,396.88 736.190 1,427,021 .69 23 .375 .19 0.00 23,375 .19 
5 Feb 04 2003-CK2 CL A-3 DUE 03-15-2036 BEO 
Settled CUSIP: 22541NS75 102140625 

MORGAN STANLEY & GO INC NEW YORK 

30 Nov 04 CMO MASTR AST BACKED SECS TR 2004-HEI 1,731,605.340 1,735,055.02 560.970 1,731,605 34 3,449.68 0.00 3.44968 
1 Dec 04 PASSTHRU CTF CIL A-1 2 05 09-25-34 REG 
Settled CUSIP. 57643LEE2 100.199218 

DB ALEX BROWN 

9 Dec 04 CMO WA MUT MTG SECS CORP SER 2004-AR14 1 .785,000.000 1,783,326.56 6,158.880 1,780,537.50 2,789.06 0.00 2,789.06 
30 Dec 04 CIL All 4 2832 DUE 01 -25-2035 REG 
Settled CUSIP: 939336V91 99906250 

PAINE WEBBER INC 

29 Sep 04 CIVIO WAMU MTG PASS-THROUGH CTFS 2004-AR7 1,449,999.990 1,445,242.19 4,629.120 1 .395,851 .56 49,390 .63 0.00 49,390.63 
30 Sep 04 CL A-6 DUE 07-25-2034 REG 
Settled CUSIP: 92922FTI34 99.671876 

PAINE WEBBER INC 

Total United States - USD 6,622,671 .86 12,881 .910 - 6,530,730.91 91,940.95 0.00 91,940 .95 

Total non-government backed c.m .o .s 6,622,671 .86 12,881 .910 - 6,530,730.91 91,940 .95 0.00 91,940 .95 

Index linked government bonds 

United States - USID 
27 May 04 US TREAS NTS INFLATION INDEXED 3 375 515,000.000 656,792.58 7,562.110 - 654,20204 2,590.54 0.00 2,590.54 
28 May 04 DUE01-15-2007 REG 
Settled CUSIP. 9128272M3 127532539 

CHASE BANK/BROKER & DEALER CLPI DEPT 
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Trade date Security description 
ge-ttledate Asset ID 
Trade-Status 9-r-oker/Commission 

Shares/PAR Transaction amount 
Price Principal Accrued Interest Cost Market Translation Total 

25 Oct 04 US TREAS NTS INFLATION INDEXED 3.375 - 1,030,000 000 1,324,019.33 11,862600 - 1,319.738 .17 4,281 .16 0.00 4,281 .16 
28 Oct 04 DUEOI-15-2007 REG 
Settled CUSIP 9128272M3 128545566 

MORGAN STANLEY DEAN WITTER 

13 Aug 04 US TREAS NTS INFLATION-INDEXED NT - 615,000.000 759,095.90 2,164510 - 741,387.17 17,708 .73 000 17,708 .73 
18 Aug 04 35DUEOI-15-2011 BEC, 
Settled CUSIP 9128276R8 123.430227 

GREENWICH CAPITAL MARKETS INC 

Total United States - USID 2,739,907.81 21,589.220 2,715,327.38 24,580 .43 0.00 24,580 .43 

Total index linked government bonds 2,739,907.81 21,589 .220 2,715,327.38 24,580 .43 0.00 24,580 .43 

Total fixed Income 373,180,793.39 1,751,364.490 - 371,693,343.19 1,487,450.20 0.00 1,487,450.20 

Total sales 366,668,359.29 373,180,793.39 1,751,364.490 - 371,693,343.19 1,487,450.20 0.00 1,487,450.20 

Total transactions . . . . . . . . . . . . . . .. . 7 5,.00 705 ~5 : :,"" : :,'27,37 599.34- 24 ;1 57 099 93 a 15 
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Cost/Market Accrued Interest Total 
Local Cost Local Local Cost 

Trade date/ Security description Base Cost Base Base Cost 
Settle date Country Trade Status Asset ID Shares/PAR Base Market Market Base Market 

Purchases 

UNITED STATES DOLLARS 

Fixed Income 
Government mortgage backed securities 

8 Dec 4 United States Cash pending FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 3,500.000 00 3,399,921 .88 5,250.00 3,405,171.88 
13 Jan 5 Shares not delivered SETTLES JAN 3,399,921 .88 5,250.00 3,405,171.88 

CUSIP: 02RO42611 3,399,921 88 5,250.00 3,405,171.88 

8 Dec 4 United States Cash pending FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 3.150,000 00 3,131,296 88 5,250.00 3,136,546 88 
13 Jan 5 Shares not delivered SETTLES JANUARY 3,131,296 88 5,250.00 3,136,546 88 

CUSIP: 0IF050619 3,131,296 88 5,250.00 3,136,546 88 

8 Dec 4 United States Cash pending FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 3,150,000 00 3,039,750 00 5,250.00 3,045,000 00 
13 Jan 5 Shares not delivered SETTLES JANUARY 3,039,750.00 5,25000 3.045,000 .00 

CUSIP: 01F050619 3,039,750.00 5,250.00 3,045,000.00 

10 Dec 4 United States Cash pending FNMA SINGLE FAMILY MTG 4.5 15 YEARS 905,000.00 903,58594 2,03625 - 905,622.19 
19 Jan 5 Shares not delivered SETTLES JAN 903,58594 2,03625 - 905,622.19 

CUSIP. 01F042418 903,58594 2,036.25 . 905,622.19 

10 Dec 4 United States Cash pending FNMA SINGLE FAMILY MTG 4 5 15 YEARS 1,160,000 00 1,158,550 00 2,610.00 1,161,160,00 
19 Jan 5 Shares not delivered SETTLES JAN 1,158,550.00 2,610.00 1,161,160.00 

CUSIP. 0IF042418 1,158,550.00 2,610.00 1,161,160.00 

10 Dec 4 United States Cash pending FNMA SINGLE FAMILY MTG 4.5 15 YEARS 1,015,000 00 1,013,731 .25 2,283.75 1,016,015.00 
19 Jan 5 Shares not delivered SETTLES JAN 1,013,731 25 2,283.75 1,016,015.00 

CUSIP: 0IF042418 1,013,731 .25 2,283.75 1,016.015 00 

10 Dec 4 United States Cash pending FNMA SINGLE FAMILY MTG 4.5 15 YEARS 850,000.00 848,671 88 1,912.50 850,584.38 
19 Jan 5 Shares not delivered SETTLES JAN 848,671 .88 1,912.50 850,58438 

CUSIP: 0IF042418 848,671 .88 1,912.50 850.58438 

10 Dec 4 United States Cash pending FNMA SINGLE FAMILY MTG 4.5 15 YEARS 785,00000 783,89609 1,766.25 785,662.34 
19 Jan 5 Shares not delivered SETTLES JAN 783,896.09 1,76625 785.662 .34 

CUSIP: 01F042418 783,896.09 1,76625 785,662.34 

Total government mortgage backed securities - 14,279.403 .92 26,358 .75 14,305,762 .67 
- 14,279,403 .92 26,358 .75 14,305,762 .67 
- 14,279,403 .92 26,358 .75 14,305,762 .67 

Commercial mortgage-backed 

17 Nov 4 United States Cash pending CMO J P MORGAN CHASE COML MTG SECS CORP 1,780,000.00 1,872,476.56 . 5,588 .32 1,878,064 .88 
5 Jan 5 Shares not delivered 2004-CIBC9 CL A-4 5 .3827 06-12-41 REG 1,872,476.56 - 5,588 .32 1,878,064 .88 

CUSIP: 46625M6W4 1,872,476.56 - 5,588 .32 1,878 .064 .88 
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Trade date/ Security descripti n Base Cost Base Base Cost 
Settle date Country Trade Status Asset ID Shares/PAR Base Market Market Base Market 

Purchases 

UNITED STATES DOLLARS 
17 Nov 4 United States Cash pending CMO J P MORGAN CHASE COML MTG SECS CORP 1,780,000 00 1,872,476.56 5,775.49 1,878,252.05 
22 Nov 4 Shares not delivered 2004-CIBC9 CL A-4 5 3827 06-12-41 REG 1 .872,476.56 5,775.49 1,878,252.05 

CUSIP: 46625M6W4 1,872,476 56 5,775.49 1,878,252.OS 

Total commercial mortgage-backed 0.00 187.17 187.17 
0.00 187.17 187.17 
0.00 187.17 187.17 

Total fixed income 14,279.403.92 26,171 .58 - 14,305,575.50 
14,279,403.92 26,171 .58 - 14,305,575.50 
14,279,403.92 26,171 .58 . 14,305,575.50 

Total UNITED STATES DOLLARS 14,279,403.92 26,171.58 - 14,305,575 .50 
14,279,403.92 26,171.58 - 14,305,575 .50 

- 14,279,403.92 - 26,171 .58 . 14,305,575 .50 

Total purchases NIA N/A N/A 
- 14,279,403 .92 - 26,171 .58 - 14,305,575.50 
. 14,279,403 .92 . 26,171 .58 - 14,305,575.50 



Expense 

Cash and cash equivalents 
Currency 0.00 0.00 - 56,95746 0,00 0.00 000 - 56,957.46 

Total cash and cash equivalents 0.00 0.00 56,957.46 0.00 0.00 0.00 56,957.46 

Total expense 0.00 0.00 56,957.46 0.00 0.00 0.00 56,957.46 
. . . I . . . . ; . . . . . . . . . . . . . . . . . . . . 

j: j i! f !~ 1:1 j ~ ji :i'~ . ;~cj j jr~ .;;~~# : 1 " 
, 

Not Income & expense 7 6ii,707.37, 
. . . . . . . 

. . . . . . . . . . 1,21110,1349 .69 . 
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R:ceivables Receivables Tax recoverable Tax recoverable Tax reclaims 
Type I st period this period Amount received last period this period received Earned Income 

Income 
Fixed income 
Government bonds 334,75515 351,53582 972,885.95 0.00 0.00 000 989,666.62 

Government agencies 000 000 174,920.90 0.00 0.00 0.00 174,92090 

Corporate bonds 593,696.80 519,14606 2,091,939.35 0.00 0.00 0.00 2,017,388.61 

Government mortgage backed securities 272,622.94 254,550.12 3,418.859 .16 0.00 000 0.00 3,400,786.34 

Commercial mortgage-backed 34,159.64 51,94481 421,482.11 0.00 0.00 0.00 439,267.28 

Asset backed securities 27,88929 28,98261 188,521 .27 0.00 0.00 0.00 189,614.59 

Non-government backed c m o.s 12,69950 65,126 .84 224,403.89 0.00 0.00 0.00 276,831.23 

Index linked government bonds 000 000 8,90482 0.00 000 0.00 8,904.82 

Total fixed Income 1,275,823.32 1,271,286.26 7,501,917.45 0.00 0.00 0.00 7,497,380.39 

Cash and cash equivalents 
Short term Investment funds 4,226.37 31,03492 177,747.38 0.00 0.00 0.00 204,555.93 

Total cash and cash equivalents 4,226.37 31,034 .92 1T7,747.38 0.00 0.00 0.00 204,555.93 

Total Income 1,280,049.69 1,302,321 .18 7,679,664.83 0.00 0.00 0.00 7,701,936.32 

Payables Payables Tax recoverable Tax recoverable Tax reclaims 
Type last period this period Amount paid last period this period received Expenses recognized 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
Government bonds 

UnIted States - USD 
US TREAS BDS DTD 02/15/1996 6 DUE 6.0000 268,103.76 0.00 0.00 268,103.76 Receivable last period 
02-15-2026 REG 11,830,000 000 
CUSIP. 912810EW4 Ex date- 15 AUG 03 / Pay date. 15 AUG 03 

US TREAS NTS DTD 05/16/2003 2 625 DUE 26250 1,64387 000 0.00 1,643.87 Receivable last period 
05-15-2008 REG 485,000000 
CUSIP. 912828AZ3 Ex date 15 NOV 03 / Pay date . 15 NOV 03 

US TREAS NTS DTD 08/15/2003 2.375 DUE 2.3750 25,252 .77 0.00 0.00 25,252.77 Receivable last period 
08-15-2006 REG 2,815,000.000 
CUSIP: 912828BF6 

US TREAS NTS 5 DUE 08-15-2011 5.0000 39,754 .75 0.00 0.00 39,754 .75 Receivable last period 
REG 2.105,000 000 
CUSIP, 912627782 Ex date . 15 AUG 03 Pay date : 15 AUG 03 

US TREAS BDS DTD 02/15/1996 6 DUE 6.0000 319,435.54 0.00 0.00 319,435.54 Receivable this period 
02-15-2026 REG 14,095,000 .000 
CUSIP 912810EW4 

US TREAS NTS DTD 00039 3 375 DUE 3.3750 6,17849 0.00 0.00 6,178.49 Receivable this period 
11-15-2008 REG 1,410,000.000 
CUSIP- 912828BQ2 

US TREAS NTS 2 75 NTS 31/07/2006 27500 14,212 .56 000 0.00 14,212 .56 Receivable this period 
USD10002 .75 DUE 07-31-2006 REG 1,235,000.000 
CUSIP. 912828COl Ex date : 31 JAN 05 Pay date . 31 JAN 05 

US TREAS NTS 5 DUE 08-15-2011 5.0000 11,709 .23 0.00 0.00 11,709.23 Receivable this period 
REG 620.000000 
CUSIP. 9128277B2 

US TREAS BDS OTD 02115/1996 6 DUE 60000 300,000.00 000 0.00 300,000.00 Received this period 
02-15-2026 REG 18.720 .000 000 
CUSIP. 912810EW4 Ex date: 16 AUG 04 Pay date, 16 AUG 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 292,05000 0.00 000 292,050.00 Received this period 
02-15-2026 REG 9,735,000.000 
CUSIP. 912810EW4 Ex date, 17 FEB 04 Pay date : 17 FEB 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 272,400.00 000 0.00 272,400 00 Received this period 
02-15-2026 REG 18,720,000 000 
CUSIP. 912810EW4 Ex date 16 AUG 04 Pay date : 16 AUG 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 20,900.00 000 0.00 20,900 .00 Received this period 
08-15-2006 REG 9,260,000 000 
CUSIP 912828BF6 Ex date . 16 AUG 04 / Pay date : 16 AUG 04 

US TREAS NTS DTD 08/1512003 2 375 DUE 2.3750 136,562.50 000 0.00 136,562 50 Received this period 
08-15-2006 REG 9,260,000.000 
CUSIP. 912828BF6 Ex date- 16 AUG 04 / Pay date. 16 AUG 04 

US TREAS NTS DTD 08/15/2003 2.375 DUE 2.3750 34,91250 0.00 0.00 34,912 .50 Received this period 
08-15-2006 REG 3,690,000 000 
CUSIP. 912828BF6 Ex date . 17 FEB 04 / Pay date: 17 FEB 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 48,625 .00 0.00 000 48,625 .00 Received this period 
REG 1,945,000.000 
CUSIP: 9128277132 Ex date: 17 FEB 04 / Pay date . 17 FEB 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 3.54,600.00 0.00 0.00 354,600.00 Received this period 
REG 13,490,000 .000 
CUSIP. 9128277B2 Ex date . 16 AUG 04 / Pay date : 16 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 50000 42,27500 0.00 0.00 42,275 .00 Received this period 
REG 13,490,000 000 
CUSIP 9128277132 Ex date . 16 AUG 04 / Pay date, 16 AUG 04 

UNITED STATES TREAS NTS DTD 05117/2004 3.1250 3,867.19 0.00 0.00 - 3,867.19 Income purchased this period 
3.125% DUE 05-15-2007 REG 1,035,000.000 
CUSIP. 912828CG3 Trade date . 23 JUN 04 / Settlement date : 28 JUN 04 

UNITED STATES TREAS NTS DTD 05/17/2004 3.1250 1 .077 .62 0.00 0.00 1,077.62 Income purchased this period 
3 125% DUE 05-15-2007 REG 270,000000 
CUSIP. 912828CG3 Trade date . 28 JUN 04 / Settlement date : 01 JUL 04 

UNITED STATES TREAS NTS DTD 05/17/2004 3.1250 4,891 .30 000 0.00 4,891 .30 Income purchased this period 
3 125% DUE 05-15-2007 REG 1,440,000.000 
CUSIP 912828CG3 Trade date : 21 JUN 04 / Settlement date : 24 JUN 04 

UNITED STATES TREAS NTS DTD 05/17/2004 3.1250 4,453.13 0.00 0.00 4,453.13 Income purchased this period 
3.125% DUE 05-15-2007 REG 1,140,000.000 
CUSIP. 912828CG3 Trade date, 25 JUN 04 / Settlement date : 30 JUN 04 

UNITED STATES TREAS NTS DTD 05/17/2004 3.1250 2,999.75 0.00 0.00 2,999.75 Income purchased this period 
3.125% DUE 05-15-2007 REG 785,000.000 
CUSIP. 912828CG3 Trade date. 24 JUN 04 / Settlement date: 29 JUN 04 

UNITED STATES TREAS NTS DTD 05/17/2004 3.1250 - 49805 0.00 0.00 - 498.05 Income purchased this period 
3.125% DUE 05-15-2007 REG 255,000.000 
CUSIP. 912828CG3 Trade date. 02 JUN 04 / Settlement date : 07 JUN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
UNITED STATES TREAS NTS DTD 05/17/2004 3.1250 - 57 .74 000 0.00 - 57 .74 Income purchased this period 
3 125% DUE 05-15-2007 REG 170,000 .000 
CUSIP . 912828CG3 Trade date . 18 MAY 04 / Settlement date 19 MAY 04 

UNITED STATES TREAS NTS DTD 05/17/2004 3.1250 5,13077 0 .00 0 .00 5,130 .77 Income purchased this period 
31125% DUE 05-15-2007 REG 1,590,000 .000 
CUSIP . 912828CG3 Trade date : 17 JUN 04 / Settlement date. 22 JUN 04 

US TREAS BIDS BD DTD 11/16/1998 5 25 DUE 52500 47,99639 000 0 .00 47,996.39 Income purchased this period 
11-15-2028 REG 2,465,000 000 
CUSIP . 91281OFFO Trade date . 24 MAR 04 Settlement date 29 MAR 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 6.0000 15,77473 000 000 15,774.73 Income purchased this period 
02

. 
15-2026 REG 1,595,000 000 

CUSIP 912810EW4 Trade date 14 APR 04 Settlement date : 15 APR 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 60000 4,157.14 000 0.00 4,157.14 Income purchased this period 
02-15-2026 REG 485,000 .000 
CUSIP, 912810EW4 Trade date 02 APR 04 Settlement date : 07 APR 04 

US TREAS BDS DTD 02115/1996 6 DUE 60000 5,934.07 000 0.00 5,934 07 Income purchased this period 
02-15-2026 REG 300,000000 
CUSIP 912810EW4 Trade date: 08 JUN 04 Settlement date : 14 JUN 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 23,027.47 0.00 0.00 23,027.47 Income purchased this perlod 
02-15-2026 REG 1,270,000 000 
CUSIP. 912810EW4 Trade date 01 JUN 04 / Settlement date . 04 JUN 04 

US TREAS BDS DTD, 02/15/1996 6 DUE 60000 - 247.25 0.00 0.00 - 247.25 Income purchased this period 
02-15-2026 REG 100,000 .000 
CUSIP: 912810EW4 Trade date . 25 FEB 04 / Settlement date : 01 MAR 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 1,00879 0.00 0.00 1,008.79 Income purchased this period 
02-15-2026 REG 120,000 .000 
CUSIP. 912810EW4 Trade date: 01 APR 04 / Settlement date . 06 APR 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 60000 3,22255 0.00 0.00 3,222.55 Income purchased this period 
02-15-2026 REG 335,000 .000 
CUSIP: 912810EW4 Trade date : 07 OCT 04 1 Settlement clate- 13 OCT 04 

US TREAS BDS DTD 02/15/1996 6 DUE 6.0000 - 296,703 .30 000 0.00 296,703.30 Income purchased this period 
02-15-2026 REG 10,000,000 .000 
CUSIP: 912810EW4 Trade date: 10 AUG 04 / Settlement date : 13 AUG 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 - 2,336.54 000 0.00 - 2,336.54 Income purchased this period 
02-15-2026 REG 175,000 .000 
CUSIP . 912810EW4 Trade date. 03 MAY 04 / Settlement date : 06 MAY 04 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
US TREAS BIDS DTD 02/15/1996 6 DUE 6.0000 4,68098 000 0.00 4,680 98 Income purchased this period 
02-15-2026 REG 165.000.000 
CUSIP : 912810EW4 Trade clate- 02 FEB 04 / Settlement date : 05 FEB 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 60000 5,19293 0.00 0 .00 5,192.93 Income purchased this period 
02-15-2026 REG 490,000000 
CUSIP : 912810EW4 Trade date : 14 OCT 04 / Settlement date : 19 OCT 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 8,74533 000 0.00 8,745 .33 Income purchased this period 
02-15-2026 REG 655,000000 
CUSIP, 912810EW4 Trade date . 03 MAY 04 / Settlement date: 06 MAY 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 6.0000 26,71467 0.00 0 .00 26,714.67 Income purchased this period 
02-15-2026 REG 1,450,000.000 
CUSIP 912810EW4 Trade date 01 DEC 04 / Settlement date : 06 DEC 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 6.0000 - 254 .35 0.00 0 .00 - 254.35 Income purchased this period 
02-15-2026 REG 30,000000 
CUSIP 912810EW4 Trade date 01 OCT 04 / Settlement date : 06 OCT 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 6.0000 4,81304 0 .00 000 4,813 .04 Income purchased this period 
02-15-2026 REG 360,000000 
CUSIP, 912810EW4 Trade date 02 NOV 04 / Settlement date 05 NOV 04 

US TREAS BDS DTD 02115/1996 6 DUE 6.0000 2 .195 .60 000 0 .00 2,195.60 Income purchased this period 
02-15-2026 REG 555,000000 
CUSIP . 912810EW4 Trade date . 05 MAR 04 / Settlement date . 10 MAR 04 

US TREAS BDS DTD 02/15/1996 6 DUE 6.0000 2,336 .54 0 .00 000 2,336.54 Income purchased this period 
02-15-2026 REG 175,000.000 
CUSIP 912810EW4 Trade date : 03 MAY 04 / Settlement date : 06 MAY 04 

US TREAS BIDS DTD 02115/1996 6 DUE 60000 9783 000 0 .00 - 97 83 Income purchased this period 
02-15-2026 REG 200,000.000 
CUSIP, 912810EW4 Trade date 13 AUG 04 / Settlement date 18 AUG 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 60000 3,75248 000 0 .00 3,752.48 Income purchased this period 
02-15-2026 REG 145,000000 
CUSIP . 912810EW4 Trade date* 16 JUL 04 Settlement date . 21 JUL 04 

US TREAS BIDS DTID 02/15/1996 6 DUE 60000 2,62088 000 000 2,620.88 Income purchased this period 
02-15-2026 REG 265,000.000 
CUSIP . 912810EW4 Trade date 12 APR 04 Settlement date . 15 APR 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 6.0000 8,46099 0 .00 0 .00 8,460.99 Income purchased this period 
02-15-2026 REG 870,000000 
CUSIP . 912810EW4 Trade date . 13 APR 04 Settlement date . 14 APR 04 

Generated by Northam Trustfrom reviewed periodic data on2 Fab 05 Northern Trust 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
US TREAS INTS DTD 00039 3 .375 DUE 3.3750 7,890 .45 0 .00 0 .00 7,890 45 Income purchased this period 
11-15-2008 REG 740,000 .000 
CUSIP 9128281302 Trade date. 04 MAR 04 Settlement date : 09 MAR 04 

US TREAS NTS DTD 00039 3 375 DUE 3.3750 2,76060 0 .00 0 .00 2,760.60 Income purchased this period 
11-15-2008 REG 1 .410,000 000 
CUSIP. 9128281302 Trade date: 01 DEC 04 Settlement date : 06 DEC 04 

US TREAS INTS DTD 00039 3 .375 DUE 3.3750 11,785 .61 0 .00 000 11,785 61 Income purchased this period 
11-15-2008 REG 1,115,000.000 
CUSIP : 912828BO2 Trade date : 03 MAR 04 Settlement date : 08 MAR 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 1,466 .43 000 0 .00 1,466 .43 Income purchased this period 
08

. 
15-2006 REG 775,000 .000 

CUSIP. 9128288176 Trade date : 10 MAR 04 / Settlement date : IS MAR 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 13,239 .97 000 0 .00 13,239 .97 Income purchased this period 
08.15-2006 REG 1,140,000.000 
CUSIP . 912828BF6 Trade date : 06 AUG 04 / Settlement date, 11 AUG 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 10,19260 000 0 .00 10,192 .60 Income purchased this period 
08-15-2006 REG 995,000 .000 
CUSIP . 912828BF6 Trade date, 16 JUL 04 / Settlement date . 21 JUL 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 22,78434 0 .00 000 22,784 34 Income purchased this period 
08-15-2006 REG 2,425,000.000 
CUSIP . 912828BF6 Trade date . 02 JUL 04 / Settlement date: 08 JUL 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 20,221 43 000 0 .00 20 .221 .43 Income purchased this period 
08-15-2006 REG 2,080,000.000 
CUSIP, 912828BF6 Trade date . 08 JUL 04 / Settlement date 13 JUL 04 

US TREAS INTS DTD 08/15/2003 2 .375 DUE 23750 - 7261 000 0 .00 - 72 61 Income purchased this period 
08-15-2006 REG 375,000000 
CUSIP 912828BF6 Trade date . 13 AUG 04 / Settlement date : 18 AUG 04 

US TREAS NTS DTD 08/1512003 2 375 DUE 2.3750 16,93446 000 0 .00 16,934 .46 Income purchased this period 
08-15-2006 REG 1,715,000.000 
CUSIP : 912828BF6 Trade date . 14 JAN 04 / Settlement date 15 JAN 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 - 161 .49 0.00 000 - 161 .49 Income purchased this period 
08-15-2006 REG 225,000000 
CUSIP, 912828BF6 Trade date 23 FEB 04 / Settlement date 26 FEB 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2.3750 11,83977 000 0 .00 11,839 771ncome purchased this period 
08-15-2006 REG 1,055,000 000 
CUSIP . 912828BF6 Trade date* 02 AUG 04 / Settlement date . 05 AUG 04 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 135,061 .81 0 .00 0.00 135,061 .81 Income purchased this period 
08-15-2006 REG 11,500,000 000 
CUSIP: 912828BF6 Trade date 10 AUG 04 / Settlement date. 13 AUG 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 - 9787 0.00 0.00 - 97 .87 Income purchased this period 
08-15-2006 REG 750,000000 
CUSIP: 912828BF6 Trade date. 11 FEB 04 / Settlement date, 17 FEB 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 2,262 .39 0 .00 0.00 2,262.39 Income purchased this period 
08-15-2006 REG 205,000000 
CUSIP : 912828BF6 Trade date- 28 JAN 04 / Settlement date. 02 FEB 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2.3750 10,81529 0 .00 0.00 10,815 29 Income purchased this period 
08-15-2006 REG 1,140,000 000 
CUSIP, 912828BF6 Trade date : 06 JAN 04 / Settlement date: 09 JAN 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2.3750 1,143.13 0 .00 0.00 1,143.13 Income purchased this period 
08-15-2006 REG 2,190 .000.000 
CUSIP . 912828BF6 Trade date : 18 FEB 04 / Settlement date : 23 FEB 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 - 844 .16 0 .00 000 - 844.16 Income purchased this period 
08-15-2006 REG 1,090,000 000 
CUSIP . 912828BF6 Trade date 24 AUG 04 / Settlement date. 27 AUG 04 

US TREAS NTS 2 75 NTS 31/07/2006 2.7500 8,063 .93 0 .00 0.00 8,063 93 Income purchased this period 
USDIO002.75 DUE 07-31-2006 REG 990.000000 
CUSIP . 912828C01 Trade date 12 NOV 04 / Settlement date . 17 NOV 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 31,911 .96 0 .00 000 31,91196 Income purchased this period 
USD100102.75 DUE 07-31-2006 REG 3,140,000 000 
CUSIP . 912828COl Trade date . 09 DEC 04 / Settlement date- 14 DEC 04 

US TREAS INTS 2 75 NTS 31/07/2006 2 .7500 8,745 .82 000 0 .00 8,745.82 Income purchased this period 
USD10002.75 DUE 07-31-2006 REG 1,315,000.000 
CUSIP . 912828COl Trade date, 25 OCT 04 / Settlement date. 28 OCT 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 9,32609 000 0 .00 9,326.09 Income purchased this period 
USDI0002.75 DUE 07-31-2006 REG 975,000000 
CUSIP 912828CQ1 Trade date : 01 DEC 04 / Settlement date: 06 DEC 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 10,828 .87 0 .00 0 .00 10,828.87 Income purchased this period 
USD10002.75 DUE 07-31-2006 REG 1 .685,000 000 
CUSIP* 912828COl Trade date : 20 OCT 04 / Settlement date: 25 OCT 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 1,79871 0 .00 0 .00 1,798.71 Income purchased this period 
USD1000275 DUE 07-31-2006 REG 290,000000 
CUSIP : 912828COl Trade date : 19 OCT 04 / Settlement date: 22 OCT 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
US TREAS NTS 2.75 INTS 31/07/2006 27500 4,49565 0 .00 0.00 4,495.65 Income purchased this period 
USD1000275 DUE 07-31-2006 REG 470,000.000 
CUSIP, 912828CQ1 Trade date 01 DEC 04 / Settlement date: 06 DEC 04 

US TREAS NTS 2.75 INTS 31/07/2006 2 .7500 11,935 .60 0 .00 000 11,935 .60 Income purchased this period 
USD10002 .75 DUE 07-31-2006 REG 1,210,000 000 
CUSIP. 912828COl Trade date : 07 DEC 04 / Settlement date: 10 DEC 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 4,401 .49 0 .00 0 .00 4,401 .49 Income purchased this period 
USD1000275 DUE 07-31-2006 REG 775.000000 
CUSIP 912828COI Trade date, 12 OCT 04 Settlement date, 15 OCT 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 10,751 .90 0 .00 0 .00 10,751 .90 Income purchased this period 
USD1000275 DUE 07-31-2006 REG 3,270,000 000 
CUSIP . 912828COl Trade date. 08 SEP 04 Settlement date 13 SEP 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 12,43478 0.00 0 .00 12,434.78 Income purchased this period 
USD1000275 DUE 07-31-2006 REG 1,600,000.000 
CUSIP 912828COl Trade date. 08 NOV 04 Settlement date : 12 NOV 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 17,38553 0 .00 0 .00 17,385.53 Income purchased this period 
USD110002.75 DUE 07-31-2006 REG 7,050,000.000 
CUSIP . 912828COl Trade date. 30 AUG 04 Settlement date: 02 SEP 04 

US TREAS NTS 2 75 NTS 31/07/2006 2 .7500 11,916 .92 0 .00 0 .00 - 11,916.92 Income purchased this period 
USD10002.75 DUE 07-31-2006 REG 2,155,000.000 
CUSIP . 912828CQI Trade date. 07 OCT 04 1 Settlement date : 13 OCT 04 

US TREAS NTS 2.75 NTS 31/07/2006 2 .7500 21,849 .05 000 0.00 - 21,849.05 Income purchased this period 
USD10002.75 DUE 07-31-2006 REG 2,215,000.000 
CUSIP . 912828COl Trade date, 07 DEC 04 / Settlement date. 10 DEC 04 

US TREAS NTS 3.125 DUE 10-15-2008 REG 3.1250 11,39857 0 .00 0 .00 - 11,398.57 Income purchased this period 
1,500,000 000 

CUSIP: 91 2828BM 1 Trade date: 07 JAN 04 / Settlement date, 12 JAN 04 

US TREAS NTS 3 125 DUE 10-15-2008 REG 3.1250 3,381 .58 0 .00 0 .00 3,381 .58 Income purchased this period 
445,000000 

CUSIP. 912828BM1 Trade date: 07 JAN 04 / Settlement date 12 JAN 04 

US TREAS NTS 6 DUE 08-15-2011 5.0000 1,07555 0 .00 000 1,075.55 Income purchased this period 
REG 270.000000 
CUSIP 9128277B2 Trade date: 10 MAR 04 / Settlement date . 15 MAR 04 

US TREAS NTS 5 DUE 08-15-2011 50000 12,307 .69 000 0 .00 12,307.69 Income purchased this period 
REG 700 .000 .000 
CUSIP 9128277B2 Trade date : 17 JUN 04 / Settlement date: 22 JUN 04 
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Northern Trust Generated by Noilhern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
US TREAS NTS 5 DUE 08-15-2011 5 .0000 346,15385 0 .00 0.00 346,153 85 Income purchased this period 
REG 14,000,000 000 
CUSIP . 9128277B2 Trade date, 10 AUG 04 / Settlement date : 13 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 50000 11,35870 000 0.00 11,358 70 Income purchased this period 
REG 760,000 .000 
CUSIP . 9128277B2 Trade date . 30 NOV 04 / Settlement date . 03 DEC 04 

US TREAS NTS 5 DUE 08-15-2011 50000 40,11676 0 .00 0 .00 40,116.76 Income purchased this period 
REG 1,650,000 000 
CUSIP. 9128277B2 Trade date : 05 AUG 04 / Settlement date: 10 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 4,37161 0 .00 0 .00 4,371 .61 Income purchased this period 
REG 195,000000 
CUSIP, 9128277132 Trade date : 22 JAN 04 Settlement date. 27 JAN 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 9,958.79 0 .00 0.00 9,958.79 Income purchased this period 
REG 725,000 .000 
CUSIP. 9128277132 Trade date . 24 MAY 04 / Settlement date: 25 MAY 04 

US TREAS NTS 5 DUE 08-15-2011 50000 1,99451 000 0.00 1,994.51 Income purchased this period 
REG 220 .000 .000 
CUSIP, 9128277B2 Trade date* 16 APR 04 / Settlement date 21 APR 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 13,214.29 0 .00 0.00 13,214 29 Income purchased this period 
REG 650,000000 
CUSIP- 9128277132 Trade date . 07 JUL 04 Settlement date : 12 JUL 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 23,300.14 0 .00 0.00 23,300.14 Income purchased this period 
REG 1,475,000 000 
CUSIP* 9128277132 Trade date. 04 JUN 04 Settlement date- 09 JUN 04 

US TREAS NTS 5 DUE 08-15-2011 50000 7,760.87 0 .00 0.00 7,760.87 Income purchased this period 
REG 840,000 .000 
CUSIP : 9128277132 Trade date. 19 OCT 04 / Settlement date : 22 OCT 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 2,857.14 0 .00 0.00 2,857.14 Income purchased this period 
REG 520,000 .000 
CUSIP. 912827782 Trade date. 23 MAR 04 / Settlement date, 26 MAR 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 11,014.42 0 .00 000 11,014.42 Income purchased this period 
REG 1,015,000.000 
CUSIP : 9128277132 Trade date: 29 APR 04 / Settlement date . 04 MAY 04 

US TREAS NTS 5 DUE 08-15-2011 50000 5,081 .04 0 .00 0.00 5,081 .04 Income purchased this period 
REG 270,000.000 
CUSIP . 9128277B2 Trade date. 28 JUN 04 / Settlement date . 01 JUL 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
US TREAS NTS 5 DUE 08-15-2011 50000 1,03022 0 .00 0.00 1,030 .22 income purchased this period 
REG 100,000000 
CUSIP . 9128277132 Trade date 27 APR 04 / Settlement date . 30 APR 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 1,063.19 000 000 1,063 .19 Income purchased this period 
REG 180,000000 
CUSIP 91128277132 Trade date* 24 MAR 04 / Settlement date, 29 MAR 04 

US TREAS NTS 5 DUE 08-15-2011 50000 14,07418 0 .00 0 .00 14,074.18 Income purchased this period 
REG 1,090,000 000 
CUSIP, 9128277132 Trade date 14 MAY 04 / Settlement date 19 MAY 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 11,879.12 0 .00 0.00 11,879.12 Income purchased this period 
REG 940,000000 
CUSIP . 912827782 Trade date 12 MAY 04 1 Settlement date, 17 MAY 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 - 572.12 000 0.00 - 572.12 Income purchased this period 
REG 245,000000 
CUSIP . 9128277132 Trade date. 27 FEB 04 / Settlement date* 03 MAR 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 - 98913 000 000 - 989.13 Income purchased this period 
REG 280,000000 
CUSIP . 9128277132 Trade date 07 SEP 04 1 Settlement date 10 SEP 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 1,130.43 0 .00 0 .00 1,1 30.43 Income purchased this period 
REG 1,040,000 000 
CUSIP. 91128277132 Trade date . 18 AUG 04 Settlement date. 23 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 50000 12,992.53 000 0.00 12,992.53 Income purchased this period 
REG 625,000,000 
CUSIP: 9128277B2 Trade date . 14 JAN 04 Settlement date: 15 JAN 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 11,743.89 0 .00 0.00 11,743.89 Income purchased this period 
REG 1 .465,000 .000 
CUSIP . 9128277132 Trade date . 07 OCT 04 Settlement date . 13 OCT 04 

US TREAS NTS 5 DUE 08-15-2011 50000 17,730.98 0 .00 0.00 17,730.98 Income purchased this period 
REG 1,305,000 000 
CUSIP. 9128277132 Trade date 18 NOV 04 Settlement date 23 NOV 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 3,543.96 0.00 0,00 3,543.96 Income purchased this period 
REG 150,000000 
CUSIP: 9128277132 Trade date 02 AUG 04 Settlement date: 05 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 3,22802 0.00 0 .00 3,228.02 Income purchased this period 
REG 500,000 .000 
CUSIP . 9128277132 Trade date . 30 MAR 04 Settlement date : 02 APR 04 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate Net amount Transaction type Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withhold 

Income 
Fixed income 
US TREAS NTS 5 DUE 08-15-2011 5.0000 23,270.38 0 .00 0 .00 23,270.38 Income purchased this period 
REG 990,000 .000 
CUSIP. 9128277132 Trade date . 30 JAN 04 / Settlement date . 04 FEB 04 

UNITED STATES TREAS NTS DTD 05117/2004 3.1250 5.85938 000 0 .00 5,859.38 Income sold this period 

3 .125% DUE 05-15-2007 REG 1,725,000.000 
CUSIP: 912828CG3 Trade date- 22 JUN 04 / Settlement date: 24 JUN 04 

UNITED STATES TREAS NTS DTD 05117/2004 3.1250 8,29993 0 .00 0 .00 8,299 93 Income sold this period 
3 125% DUE 05-15-2007 REG 1,810,000 .000 
CUSIP. 912828CG3 Trade date . 02 JUL 04 / Settlement date: 08 JUL 04 

UNITED STATES TREAS NTS DTD 05/17/2004 3.1250 7,765 .79 0 .00 0 .00 7,765 .79 Income sold this period 
3 125% DUE 05-15-2007 REG 1,550,000 000 
CUSIP. 912828CG3 Trade date . 08 JUL 04 / Settlement date . 13 JUL 04 

UNITED STATES TREAS NTS DTD CS/17/2004 31250 5,298 .91 0.00 0 .00 5,298 .91 Income sold this period 

3 125% DUE 05-15-2007 REG 1,600,000 .000 
CUSIP. 912828CG3 Trade date 18 JUN 04 / Settlement date* 23 JUN 04 

US TREAS BDS BD DTD 11 A 611998 5 25 DUE 52500 18,947 .60 0.00 0 .00 18,947.60 Income sold this period 
11-15-2028 REG 870,000000 
CUSIP* 91281OFFO Trade date . 13 APR 04 / Settlement date . 14 APR 04 

US TREAS BDS BD DTD 11/16/1998 5 25 DUE 5.2500 34,967 .31 000 0.00 34,967.31 Income sold this period 
11-15-2028 REG 1,595,000 000 
CUSIP. 91281OFFO Trade date, 14 APR 04 / Settlement date* 15 APR 04 

US TREAS BDS DTD 02/1 .5/1996 6 DUE 6.0000 19,91209 000 0.00 19,912 09 Income sold this period 

02-15-2026 REG 800,000 .000 
CUSIP 912810EW4 Trade date 12 JUL 04 / Settlement date 15 JUL 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 4,795 .92 0.00 000 4,795 92 Income sold this period 
02-15-2026 REG 555,000 .000 
CUSIP 912810EW4 Trade date 04 OCT 04 / Settlement date . 07 OCT 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 15,84783 000 000 15,847 .83 Income sold this period 
02-15-2026 REG 1,200,000 000 
CUSIP* 912810EW4 Trade date. 01 NOV 04 / Settlement date . 04 NOV 04 

US TREAS BDS DTD 02/15/1996 6 DUE 6.0000 5,35761 0.00 0.00 5,357.61 Income sold this period 
02-15-2026 REG 1,060,000 000 
CUSIP 912810EW4 Trade date 10 SEP 04 / Settlement date 15 SEP 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 1,91739 0 .00 000 1,917.39 Income sold this period 
02-15-2026 REG 490,000000 
CUSIP . 912810EW4 Trade date : 02 SEP 04 / Settlement date : 08 SEP 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
US TREAS BDS DTD 02/15/1996 6 DUE 60000 10,516 .30 0 .00 0.00 10,516.30 Income sold this period 
02-15-2026 REG 500,000000 
CUSIP 912810EW4 Trade data : 17 DEC 04 Settlement date 22 DEC 04 

US TREAS BDS DTD 02/15/1996 6 DUE 6.0000 2,033 .15 000 0.00 2,033.15 Income sold this period 
02-15-2026 REG 430,000000 
CUSIP 912810EW4 Trade date 08 SEP 04 Settlement date 13 SEP 04 

US TREAS BDS DTD 02/15/1996 6 DUE 6,0000 20,076 .92 000 0.00 20 .076 .92 Income sold this period 
02-15-2026 REG 1,400,000.000 
CUSIP : 912810EW4 Trade date . 07 MAY 04 Settlement date- 12 MAY 04 

US TREAS BOS DTD 02/15/1996 6 DUE 60000 17,002 .17 0.00 0 .00 17,002 .17 Income sold this period 
02

. 
15-2026 REG 660,000 .000 

CUSIP: 912810EW4 Trade date . 14 JAN 04 Settlement date : 20 JAN 04 

US TREAS BDS DTD 02/15/1996 6 DUE 6.0000 1,326 .92 000 0.00 1,326 .92 Income sold this period 
02-15-2026 REG 350,000.000 
CUSIP. 912810EW4 Trade date 04 MAR 04 Settlement date, 09 MAR 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 789.13 000 0.00 789 .13 Income sold this period 
02-15-2026 REG 110,000000 
CUSIP 912810EW4 Trade date. 23 SEP 04 Settlement date : 28 SEP 04 

US TREAS EDS DTD 02115/1996 6 DUE 6.0000 5,673.91 0 .00 0.00 5,673 91 Income sold this period 
02-15-2026 REG 600,000 .000 
CUSIP : 912810EW4 Trade date: 06 OCT 04 Settlement date: 12 OCT 04 

US TREAS BDS DTD 02/15/1996 6 DUE 6.0000 2,946.43 0 .00 000 2,946.43 Income sold this period 
02-15-2026 REG 125,000 .000 
CUSIP: 912810EW4 Trade date 01 JUL 04 Settlement date : 07 JUL 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 11,250.00 000 0.00 11,250 00 Income sold this period 
02-15-2026 REG 500,000000 
CUSIP 912810EW4 Trade date 28 DEC 04 Settlement date : 31 DEC 04 

US TREAS BDS DTD 02115/1996 6 DUE 6.0000 5,05027 0 .00 0.00 5,050.27 Income sold this period 
02-15-2026 REG 525,000 .000 
CUSIP . 912810EW4 Trade date . 07 OCT 04 Settlement date, 13 OCT 04 

US TREAS BDS DTD 02115/1996 6 DUE 6.0000 9,521 .74 0 .00 000 9,521 .74 Income sold this period 
02-15-2026 REG 400,000000 
CUSIP . 912810EW4 Trade date : 05 JAN 04 Settlement date : 08 JAN 04 

US TREAS BDS DTD 02./15/1996 6 DUE 6.0000 12,391 .30 0 .00 0.00 12,391 .30 Income sold this period 
02-15-2026 REG 500,000000 
CUSIP . 912810EW4 Trade date 09 JAN 04 Settlement date. 14 JAN 04 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

US TREAS BIDS DTD 02/15/1996 6 DUE 6.0000 20,543.48 0 .00 0.00 20,643.48 income sold this period 
02-15-2026 REG 700,000 .000 
CUSIP : 91281 OEW4 Trade date . 06 FEB 04 Settlement date' 11 FEB 04 

US TREAS BDS DTI) 02/15/1996 6 DUE 60000 1,222 .83 0 .00 0.00 1,222 .83 Income sold this period 
02-15-2026 REG 500,000 .000 
CUSIP- 912810EW4 Trade date : 30 AUG 04 Settlement date. 30 AUG 04 

US TREAS BDS DTD 02115/1996 6 DUE 6.0000 58 .70 000 0.00 58 70 Income sold this period 
02-15-2026 REG 360,000 .000 
CUSIP : 912810EW4 Trade date, 13 AUG 04 Settlement date. 16 AUG 04 

US TREAS BIDS DTD 02/15/1996 6 DUE 6.0000 16,813.19 0 .00 000 16,813.19 Income sold this period 
02-15-2026 REG 1,000,000 .000 
CUSIP, 912810EW4 Trade date* 25 MAY 04 Settlement date, 27 MAY 04 

US TREAS BIDS DTI) 02/15/1996 6 DUE 6.0000 14,868.13 0 .00 0.00 14,868.13 Income sold this period 
02-15-2026 REG 550,000000 
CUSIP- 912810EW4 Trade date, 23 JUL 04 Settlement date : 28 JUL 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 3,75824 000 0.00 3,758.24 Income sold this period 
02-15-2026 REG 400,000000 
CUSIP. 912810EW4 Trade date 06 APR 04 Settlement date: 12 APR 04 

US TREAS BDS DTD 02/15/1996 6 DUE 60000 7,046 .70 0 .00 0.00 7,046.70 Income sold this period 
02-15-2026 REG 285,000000 
CUSIP. 912810EW4 Trade date 09 JUL 04 Settlement date : 14 JUL 04 

US TREAS BDS DTD 02115/1996 6 DUE 6.0000 3,82500 0.00 0.00 3,825.00 Income sold this period 
02-15-2026 REG 1,020,000 .000 
CUSIP. 912810EW4 Trade date 01 SEP 04 Settlement date . 07 SEP 04 

US TREAS BDS I)TD 02/15/1996 6 DUE 6.0000 17,40082 0.00 0 .00 17,400 .82 Income sold this period 
02-15-2026 REG 2,455,000 .000 
CUSIP, 912810EW4 Trade date, 24 MAR 04 Settlement date: 29 MAR 04 

US TREAS NTS IDTID 00039 3.375 DUE 33750 19,951 .44 0.00 0 .00 19,951 .44 Income sold this period 
11-15-2008 REG 1,855,000 .000 
CUSIP. 912828BO2 Trade date, 05 MAR 04 Settlement date. 10 MAR 04 

US TREAS NTS DTD 05/15/2003 2.625 DUE 26250 2,02861 0.00 0 .00 2,028.61 Income sold this period 
05-15-2008 REG 485,000 .000 
CUSIP, 912828AZ3 Trade date : 07 JAN 04 / Settlement date, 12 JAN 04 

US TREAS NTS DTD 08/15/2003 2.375 DUE 2.3750 77446 0.00 0.00 774.46 Income sold this period 
08-15-2006 REG 4,000,000 .000 
CUSIP: 912828BF6 Trade date : 13 AUG 04 / Settlement date : 18 AUG 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 11617 0.00 0 .00 116 .17 Income sold this period 
08-15-2006 REG 200,000000 
CUSIP : 912828BF6 Trade date 19 AUG 04 / Settlement dale : 24 AUG 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2.3750 20,226 .65 0 .00 0.00 20,226 .65 Income sold this period 
08-15-2006 REG 2,000,000.000 
CUSIP . 912828BF6 Trade date . 14 JUL 04 / Settlement date, 19 JUL 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2.3750 7,708 .31 0.00 0 .00 7,708 .31 Income sold this period 
08-15-2006 REG 660,000 .000 
CUSIP- 912828BF6 Trade date : 09 AUG 04 / Settlement date . 12 AUG 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 1,379 .98 0 .00 0.00 1,379 .98 Income sold this period 
08-15-2006 REG 225,000000 
CUSIP. 912828BF6 Trade date. 18 MAY 04 / Settlement date : 19 MAY 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2.3750 10,717 .52 0 .00 0.00 10,717.52 Income sold this period 
08-15-2006 REG 955,000000 
CUSIP* 912828BF6 Trade date* 02 AUG 04 / Settlement date : 05 AUG 04 

US TREAS NTS DTD 06/15/2003 2 375 DUE 2.3750 15,606,27 0 .00 0.00 1S,606.27 Income sold this period 
08-15-2006 REG 1,645,000 000 
CUSIP: 912828BF6 Trade date: 06 JAN 04 / Settlement date: 12 JAN 04 

US TREAS NTS DTD 08/15/2003 2.375 DUE 2.3750 57026 0 .00 0.00 570 .26 Income sold this period 
08-15-2006 REG 380,000 .000 
CUSIP 912828BF6 Trade date G4 MAR 04 / Settlement date . 09 MAR 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 2.3750 14,81923 0 .00 0.00 14,819,23 Income sold this period 
08-15-2006 REG 1,290,000 .000 
CUSIP 912828BF6 Trade date, 04 FEB 04 / Settlement date . 09 FEB 04 

US TREAS NTS DTD 08/15/2003 2.375 DUE 23750 8,454 .41 0 .00 000 8,454 .41 Income sold this period 
08-15-2006 REG 1 .775,000 .000 
CUSIP. 912828BF6 Trade date . 23 APR 04 / Settlement date- 28 APR 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2.3750 738.32 000 0.00 738 32 Income sold this period 
08-15-2006 REG 1,430,000 .000 
CUSIP. 9128288F6 Trade date : 18 AUG 04 / Settlement date. 23 AUG 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2.3750 7,759.53 0 .00 0.00 7,759 .53 Income sold this period 
08-15-2006 REG 1,675 .000 000 
CUSIP. 912828BF6 Trade date, 21 APR 04 / Settlement date : 26 APR 04 

US TREAS NTS DTD 08/15/2003 2 .375 DUE 2,3750 8,074.35 000 0.00 8,074 .35 Income sold this period 
08-15-2006 REG 1,650,000.000 
CUSIP: 912828BF6 Trade date . 27 APR 04 / Settlement date 30 APR 04 
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US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 8,189.88 0.00 000 8,189 88 Income sold this period 
08-15-2006 REG 7,050,000.000 
CUSIP 912828BF6 Trade date 30AUG 04/ Settlement date: 02 SEP 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 82538 0.00 000 825.38 Income sold this period 
08-15-2006 REG 575,000.000 
CUSIP- 912828BF6 Trade date, 03 MAR 04 / Settlement date : 08 MAR 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 1,44849 000 000 1,448.49 Income sold this period 
08-15-2006 REG 600,000000 
CUSIP, 911282813176 Trade date* 18 MAR 04 / Settlement date* 23 MAR 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 25,73352 000 0.00 25,733 .52 Income sold this period 
08-15-2006 REG 2,320,000 000 
CUSIP. 912828BF6 Trade date . 29 JUL 04 / Settlement date: 03 AUG 04 

US TREAS NTS DTD 08/15/2003 2 375 DUE 23750 1,451.78 000 0.00 1,451.78 Income sold this period 
08-15-2006 REG 2,045,000 000 
CUSIP, 912828BF6 Trade date* 23 AUG 04 Settlement date . 26 AUG 04 

US TREAS NTS 2.75 NTS 31/07/2006 2.7500 2,096.13 0.00 0.00 2,096.13 Income sold this period 
USDIO00275 DUE 07-31-2006 REG 850,000.000 
CUSIP: 912828COl Trade date, 30 AUG 04 Settlement date : 02 SEP 04 

US TREAS NTS 2 75 NTS 31/07/2006 2.7500 10,239.27 0.00 0.00 10,239 .27 Income sold this period 
USD10002.75 DUE 07-31-2006 REG 2,635,000.000 
CUSIP 912828COl Trade date : 16 SEP 04 1 Settlement date: 21 SEP 04 

US TREAS NTS 2.75 NTS 31/07/2006 2.7500 12,092.53 000 0.00 12,092 .53 Income sold this period 
USD1000275 DUE 07-31-2006 REG 2.610,000 .000 
CUSIP 912828COl Trade date : 28 SEP 04 / Settlement date. 01 OCT 04 

US TREAS NTS 2 75 NTS 31/07/2006 2.7500 2.219 .43 0.00 0.00 2,219.43 Income sold this period 
USD1000275 DUE 07-31-2006 REG 495,000.000 
CUSIP : 912828COl Trade date 24 SEP 04 / Settlement date: 29 SEP 04 

US TREAS NTS 2.75 NTS 31/07/2006 2.7500 9.451 .63 0.00 0.00 9,451.63 Income sold this period 
USD10002 .75 DUE 07-31-2006 REG 1,860,000.000 
CUSIP . 912828COI Trade date : 04 OCT 04 / Settlement date : 07 OCT 04 

US TREAS NTS 2 75 NTS 31/07/2006 2.7500 11,669 .94 0.00 0.00 11,669 .94 Income sold this period 
USD10002 .75 DUE 07-31-2006 REG 1,795,000.000 
CUSIP : 912828COl Trade date . 21 OCT 04 / Settlement date : 26 OCT 04 

US TREAS INTS 2.75 NTS 31/07/2006 2.7500 16,436 .11 0.00 0.00 16,436 .11 Income sold this period 
USD10002 .75 DUE 07-31-2006 REG 2,365,000 000 
CUSIP : 912828COl Trade date : 27 OCT 04 / Settlement date : 01 NOV 04 
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US TREAS NTS 2.75 NTS 31/07/2006 27500 23,18893 000 0.00 23,188 93 Income sold this penod 

USD10002.75 DUE 07-31-2006 REG 2,170,000 000 
CUSIP. 912828COl Trade date 16 DEC 04 / Settlement date: 21 DEC 04 

US TREAS NTS 2.75 NTS 31/07/2006 2.7500 26,750.85 000 0.00 26 .750 85 Income sold this period 

USD10002.75 DUE 07-31-2006 REG 2,775,000,000 
CUSIP. 912828COl Trade date. 02 DEC 04 / Settlement date. 07 DEC 04 

US TREAS NTS 2.75 NTS 31/07/2006 2.7500 1,667.93 000 0.00 1,667.93 Income sold this period 

USD10002.75 DUE 07-31-2006 REG 465,000.000 
CUSIP: 912828COl Trade date 16 SEP 04 / Settlement date . 17 SEP 04 

US TREAS NTS 2.75 NTS 31/07/2006 27500 29,939 13 000 0.00 29,939 .13 Income sold this period 

USD10002.75 DUE 07.31-2006 REG 3,130,000.000 
CUSIP. 912828COl Trade date . 01 DEC 04 / Settlement date* 06 DEC 04 

US TREAS NTS 2 75 NTS 31/07/2006 27500 31,87908 0.00 0.00 31,879 .08 Income sold this period 

USD1000275 DUE 07-31-2006 REG 3,160,000.000 
CUSIP. 912828CQI Trade date: 08 DEC 04 / Settlement date: 13 DEC 04 

US TREAS NTS 2.75 NTS 31/07/2006 27500 6,19460 000 000 6,194 60 Income sold this period 

USD10002 75 DUE 07-31-2006 REG 1 .405,000 000 
CUSIP: 912828COI Trade date 23 SEP 04 / Settlement date . 28 SEP 04 

US TREAS NTS 2 75 NTS 31/07/2006 27500 1,23526 000 0.00 1,235.26 Income sold this period 
USD1000275 DUE 07-31-2006 REG 190,000000 
CUSIP: 912828CQI Trade date* 21 OCT 04 / Settlement date. 26 OCT 04 

US TREAS NTS 3 125 DUE 10-15-2008 REG 31250 15,27834 0.00 0.00 16,278 .34 Income sold this penod 
1,945,000 000 

CUSIP. 912828BMI Trade date . 12 JAN 04 / Settlement date* 20 JAN 04 

US TREAS NTS 5 DUE 08-15-2011 50000 31,89560 0.00 000 31,895 .60 Income sold this period 

REG 1,290,000 000 
CUSIP. 9128277B2 Trade date: 10 AUG 04 1 Settlement date . 13 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 50000 1,62500 0.00 0.00 1 .625 00 Income sold this period 

REG 460,000.000 
CUSIP, 9128277B2 Trade date 07 SEP 04 / Settlement date : 10 SEP 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 18,800.95 0.00 0.00 18,800 95 Income sold this period 

REG 1,125,000.000 
CUSIP: 91128277132 Trade date. 13 DEC 04 / Settlement date : 16 DEC 04 

US TREAS NTS 5 DUE 08-15-2011 50000 25,38461 0.00 0.00 25,384 .61 Income sold this period 
REG 1,050,000.000 
CUSIP: 9128277132 Trade date: 04 AUG 04 / Settlement date . 09 AUG 04 
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US TREAS NTS 5 DUE 08-15-2011 5 .0000 13,58654 000 0.00 13,586.54 Income sold this period 
REG 630,000000 
CUSIP: 91128277132 Trade date . 16 JUL 04 Settlement date, 21 JUL 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 45,855.98 0.00 0 .00 45,855.98 Income sold this period 
REG 2,500,000 000 
CUSIP 9128277132 Trade date: 22 DEC 04 Settlement date . 28 DEC 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 7,33084 0 .00 0 .00 7,330 84 Income sold this period 
REG 545,000000 
CUSIP' 91128277132 Trade clate- 17 NOV 04 Settlement date . 22 NOV 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 3,22826 0 .00 0 .00 3,228 26 Income sold this period 
REG 1,485,000 000 
CUSIP, 9128277132 Trade date: 26 AUG 04 Settlement date . 31 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 26,758.15 0.00 0 .00 26,758 .15 Income sold this period 
REG 1,145,000.000 
CUSIP . 91128277132 Trade date, 29 JAN 04 Settlement date : 03 FEB 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 5,377.75 000 0.00 5,377.75 Income sold this period 
REG 450,000.000 
CUSIP* 9128277132 Trade date. 07 MAY 04 Settlement date 12 MAY 04 

US TREAS NTS 5 DUE 08-15-2011 50000 470.79 000 0.00 470 .79 Income sold this period 
REG 105,000.000 
CUSIP 9128277132 Trade date: 14 SEP 04 Settlement date : 17 SEP 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 252.72 000 0 .00 252 .72 Income sold this period 
REG 1,860,000 .000 
CUSI P . 9128277132 Trade date, I I AUG 04 / Settlement date, 16 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 28,29670 000 0.00 28,296 .70 Income sold this penod 
REG 2,000,000.000 
CUSIP . 91128277132 Trade date, 25 MAY 04 / Settlement clate- 28 MAY 04 

US TREAS NTS 5 DUE 08-15-2011 5 .0000 4,55706 000 000 4,557.06 Income sold this period 
REG 430,000000 
CUSIP . 9128277132 Trade date: 27 OCT 04 / Settlement date: 01 NOV 04 

US TREAS NTS 5 DUE 08-15-2011 50000 1,089.97 0 .00 0 .00 1,089 97 Income sold this period 
REG 345,000.000 
CUSIP 9128277132 Trade date, 04 MAR 04 / Settlement date . 09 MAR 04 

US TREAS NTS 5 DUE 08-15-2011 50000 71 .33 0 .00 0 .00 71 .33 Income sold this period 
REG 525,000000 
CUSIP : 9128277132 Trade date 11 AUG 04 / Settlement date : 16 AUG 04 
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US TREAS NTS 5 DUE 08-15-2011 50000 28,718.07 0.00 0.00 28,718 .07 Income sold this period 
REG 2,135,000 .000 
CUSIP . 9128277132 Trade date . 17 NOV 04 / Settlement date : 22 NOV 04 

US TREAS NTS 5 DUE 08-15-2011 50000 47283 0.00 0.00 472 .83 Income sold this period 
REG 435,000 .000 
CUSIP . 9128277132 Trade date . 18 AUG 04 / Settlement date : 23 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 50000 7,336.96 0 .00 0 .00 7,336 .96 Income sold this period 
REG 1,500,000.000 
CUSIP : 9128277132 Trade clate- 15 SEP 04 Settlement date 20 SEP 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 7,982 .14 0.00 000 7,982 .14 Income sold this period 
REG 390,000000 
CUSIP, 912827782 Trade date : 08 JUL 04 Settlement date . 13 JUL 04 

US TREAS NTS 5 DUE 08-15-2011 50000 2,22527 000 0 .00 2,225 .27 Income sold this period 
REG 1,080,000.000 
CUSIP . 9128277132 Trade date . 25 FEB 04 Settlement date. 01 MAR 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 9,943.68 000 0 .00 9,943 68 Income sold this period 
REG 635.000000 
CUSIP . 9128277132 Trade date 03 JUN 04 1 Settlement date : 08 JUN 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 12,15659 000 0 .00 12,156 59 Income sold this period 
REG 500,000000 
CUSIP, 912827782 Trade date. 05 AUG 04 / Settlement date . 10 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 2,853 .26 0.00 000 2,853.26 Income sold this period 
REG 7,000,000 000 
CUSIP : 9128277132 Trade date 13 AUG 04 / Settlement date, 18 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 50000 16,477.58 0 .00 0 .00 16,477.58 Income sold this period 
REG 825,000000 
CUSIP : 9128277132 Trade date. 06 JAN 04 Settlement date : 09 JAN 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 13,59890 0.00 0 .00 13,598.90 Income sold this period 
REG 550,000000 
CUSIP . 9128277132 Trade date- 10 AUG 04 Settlement date : 13 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 605 .77 000 0 .00 605.77 Income sold this period 
REG 245,000 .000 
CUSIP . 9128277132 Trade date- 01 MAR 04 Settlement date. 04 MAR 04 

US TREAS NTS 5 DUE 08-15-2011 50000 3,876.37 0 .00 0 .00 3,876.37 Income sold this period 
REG 170,000 .000 
CUSIP . 9128277132 Trade date: 27 JUL 04 / Settlement date : 30 JUL 04 
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Income 
Fixed income 
US TREAS NTS 5 DUE 08-15-2011 50000 1,571 .43 0.00 0.00 1,571 .43 Income sold this period 
REG 520,000.000 
CUSIP. 9128277132 Trade date : 03 MAR 04 / Settlement date : 08 MAR 04 

US TREAS NTS 5 DUE 08-15-2011 50000 342.39 0.00 0.00 342.39 Income sold this period 
REG 840,000.000 
CUSIP, 9128277132 Trade date : 13 AUG 04 / Settlement date . 18 AUG 04 

US TREAS NTS 5 DUE 08-15-2011 5.0000 15,082.42 0.00 0.00 15,082 .42 Income sold this period 
REG 915,000.000 
CUSIP: 9128277132 Trade date: 09 JUN 04 Settlement date: 14 JUN 04 

Total government bonds 334,755.15 0.00 0.00 334,755.15 Receivable last period 
351,535.82 0.00 0.00 351,535.82 Receivable this period 

1,502,325.00 0.00 0.00 1,502,325.00 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 

- 1,537,263.77 0.00 0.00 1,537,263.771ncome purchased this period 
1,007,824.72 0.00 0.00 1,007,824.72 Income sold this period 
989,bbb.62 u.UU 0.0() 989,6t36 .bZ tarnea income 

Government agencies 

United States - USD 
MFC BLACKROCK INC OPPORTUNITY TR INC. 7.0000 11,326 .00 0 .00 0 .00 11,326 00 Received this period 

161,800,000 
CUSIP 092475102 Ex date : 13 OCT 04 / Pay date . 29 OCT 04 

MFC BLACKROCK)NC OPPORTUNITY TR INC. 7,0000 11,592 .00 000 0 .00 11,592 .00 Received this period 
16S,600.000 

CUSIP : 092475102 Ex date 12 FEB 04 / Pay date: 27 FEB 04 

MFC BLACKROCK INC OPPORTUNITY TR INC . 7 .0000 11,326 .00 0.00 0.00 11,326 .00 Received this period 
161,800.000 

CUSIP, 092475102 Ex date 13 SEP 04 / Pay date, 30 SEP 04 

MFC BLACKROCK INC OPPORTUNITY TR INC 7.0000 11,326 .00 0.00 0.00 11,326 00 Received this period 
161,800 .000 

CUSIP* 092475102 Ex date. 12 AUG 04 / Pay date. 31 AUG 04 

MFC BLACKROCK INC OPPORTUNITY TR INC. 7.0000 11,326 .00 0.00 0 .00 11,326 00 Received this period 
161,800 .000 

CUSIP . 092475102 Ex date, 12 MAY 04 / Pay date: 28 MAY 04 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
MFC BLACKROCK INC OPPORTUNITY TR INC . 7 .0000 11,32600 0 .00 0.00 11,326 .00 Received this period 

161,800000 
CUSIP : 092475102 Ex date. 13 DEC 04 / Pay date* 31 DEC 04 

MFC BLACKROCK INC OPPORTUNITY TR INC . 70000 11,32600 0 .00 0 .00 11,326 .00 Received this period 
161,800.000 

CUSIP . 092475102 Ex clate, 10 NOV 04 / Pay date . 30 NOV 04 

MFC BLACKROCK INC OPPORTUNITY TR INC . 7.0000 11,59200 0.00 0 .00 11,592 .00 Received this period 
165,600000 

CUSIP : 092475102 Ex date : 11 MAR 04 / Pay date: 31 MAR 04 

MFC BLACKROCK INC OPPORTUNITY TR INC . 70000 11,326.00 000 0 .00 11,326.00 Received this period 
161,800.000 

CUSIP . 092475102 Ex date. 13 JUL 04 / Pay date, 30 JUL 04 

MFC BLACKROCK INC OPPORTUNITY TR INC . 70000 11,326.00 0.00 0 .00 11,326.00 Received this period 
161.800000 

CUSIP : 092475102 Ex date : 13 APR 04 / Pay date : 30 APR 04 

MFC BLACKROCK INC OPPORTUNITY TR INC . .0000 11,326 .00 0.00 0 .00 11,326 00 Received this period 
161,800.000 

CUSIP 092475102 Ex date. 14 JUN 041 Pay date. 30 JUN 04 

MFC BLACKROCK INC OPPORTUNITY TR INC . 7.0000 11,592.00 0.00 0 .00 11,592.00 Received this period 
0,000 

CUSIP 092475102 Ex date . 26 DEC 03 / Pay date : 30 JAN 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 2,839.20 0.00 0.00 2,839 .20 Received this period 
118,300000 

CUSIP : 552939100 Ex date. 13 OCT 04 / Pay date 29 OCT 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 3,312.40 000 0.00 3,312 40 Received this period 
118,300 .000 

CUSIP . 552939100 Ex date. 12 FEB 04 / Pay date- 27 FEB 04 

MFC; MFS GOVT MKTS INC TR SH BEN INT .0000 3,075.80 0 .00 0.00 3,075.80 Received this period 
118,300000 

CUSIP . 552939100 Ex date: 13 SEP 04 / Pay date* 30 SEP 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 3,194 .10 0 .00 0.00 3,194.10 Received this period 
118,300000 

CUSIP* 552939100 Ex date. 12 AUG 04 / Pay date: 31 AUG 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 3,312 .40 0 .00 0.00 3,312 .40 Received this period 
118,300 .000 

CUSIP. 552939100 Ex date: 12 MAY 04 / Pay date, 28 MAY 04 
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MFC MFS GOVT MKTS INC TR SH BEN INT 0000 2,95750 000 0.00 2,957.50 Received this period 

118,300.000 
CUSIP. 552939100 Ex date . 13 DEC 04 / Pay date : 31 DEC 04 

MFC MFS GOVT MKTS INC TR SH BEN INT 0000 2,957.50 000 0.00 2,957.50 Received this period 
118,300000 

CUSIP. 552939100 Ex date 10 NOV 04 / Pay date . 30 NOV 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 3,31240 000 000 3,312 40 Received this period 
118,300.000 

CUSIP- 552939100 Ex dale, 11 MAR 04 / Pay date : 31 MAR 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 3,19410 000 0.00 3,194.10 Received this period 
118,300000 

CUSIP. 552939100 Ex date: 13 JUL 04 / Pay date . 30 JUL 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 3,312.40 0.00 0.00 3,312.40 Received this period 
118,300000 

CUSIP. 552939100 Ex date, 13 APR 04 / Pay date* 30 APR 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 3,194.10 0.00 000 3,194.10 Received this period 
118,300.000 

CUSIP, 552939100 Ex date. 14 JUN 04 / Pay date . 30 JUN 04 

MFC MFS GOVT MKTS INC TR SH BEN INT .0000 3,54900 0.00 0.00 3.549.00 Received this period 
118,300.000 

CUSIP. 552939100 Ex date* 13 JAN 04 Pay date . 30 JAN 04 

Total government agencies 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0.00 Receivable this period 

174,920.90 0.00 0.00 174,920.90 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

Corporate bonds 

United States - USD 
ALLIANCE CAP MGMT L P NT 5.625 DUE 56250 26,562 .50 0.00 0.00 26,562 .50 Receivable last period 
08-15-2006 BEO 1,250,000 000 
CUSIP . 018548AA5 Ex date . 15 AUG 03 / Pay date . 15 AUG 03 
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ALUM CO AMER BID SER B 6.5 DUE 6.5000 1,733.33 0.00 0.00 1,733.33 Receivable last period 
06-15-2018BEO 600,000.000 
CUSIP. 022249BA3 

AMERN GEN FIN CORP MEDIUM TERM SR NTS 59100 18,71500 000 000 18,715.00 Receivable last period 
TRANCHE # TR 00364 5.91 6-12-2006 1 .500,000.000 
CUSIP 02635PRD7 

AOL TIME WARNER INC 7.625 DUE 7.6250 9,658.33 0.00 0.00 9,658 33 Receivable last period 
04-15-2031/04-14-2031 BEO 600,000.000 
CUSIP, 00184AAC9 Ex date, 15 OCT 03 / Pay date* 15 OCT 03 

BELLSOUTH TELECOMMUNICATIONS INC 6 375 63750 3,45312 0.00 0.00 3,453.12 Receivable last period 
BD DUE 06-01-2028 CALL 650,000000 
CUSIP 079867AW7 Ex date: 01 DEC 03 / Pay date, 01 DEC 03 

BK AMER CORP SR NT 4 375 DUE 12-01-2010 4.3750 6,532.11 000 0.00 6,532.11 Receivable last period 
REG 1,250,000 000 
CUSIP: 060505BFO 

BOEING CO 6.625 DEB DUE 02-15-2038 6.6250 12,513.89 000 000 12,513 .89 Receivable last period 
500,000000 

CUSIP 097023AS4 Ex date, 15 AUG 03 / Pay data, 15 AUG 03 

BURL NORTHN SANTA FE CORP NT DTD 67500 13,216.87 0.00 0.00 13,216 .87 Receivable last period 
03110/1999 6 75 DUE 03-15-2029 BEO 665,000000 
CUSIP. 12189TAN4 Ex date . 15 MAR 03 / Pay date* 15 MAR 03 

BURL NORTHN SANTA FE CORP 7.125 DUE 7.1250 2,53333 000 0.00 2,533.33 Receivable last period 
12-15-2010 BEO 800,000.000 
CUSIP. 12189TAS3 Ex date: 15 DEC 03 Pay date . 15 DEC 03 

CAROLINA PWR & LT CO NT 6 5 DUE 65000 20,98055 0.00 0.00 20,980.55 Receivable last period 
07-15-2012107-14-2012 BEO 700,000000 
CUSIP. 144141CS5 Ex date 15 JUL 03 Pay date 15 JUL 03 

CITIGROUP INC GLOBAL SR NT DTD 35000 14,583.33 0.00 0.00 14,583 .33 Receivable last period 
01-31-2003 3.5 DUE 02-01-2008 BEO 1,000,000 000 
CUSIP. 1172967BS9 Ex date : 01 AUG 03 Pay date 01 AUG 03 

COCA COLA ENTERPRISES INC DEB DTD 6.9500 7,104.44 000 0.00 7,104.44 Receivable last period 
11/20/1996 6 95 DUE 11-15-2026 REG 800,000000 
CUSIP 191219AYO 

CONS NAT GAS CO SR NT 2001 SER A 6 85 6.8500 10,556.61 0.00 0.00 10,556.61 Receivable last period 
DUE 04-15-2011/04-17-2001 BEO 730,000.000 
CUSIP 209615BV4 Ex date : 15 APR 02 / Pay date* 15 APR 02 
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DAIMLER CHRYSLER N AMER HLDG CORP SR 7.3000 16,830 .55 0.00 0.00 16,830 55 Receivable last period 
GBLBD DTD 01/16/2002 7 3 1-15-12BE 500,000.000 
CUSIP. 233835AT4 Ex date . 15 JUL 03 / Pay date 15 JUL 03 

DAYTON HUDSON CORP 5 875 DUE 11 -01 -2008 5.8750 12,484 .37 0.00 0.00 12,484.37 Receivable last period 
BEO 1,275,000 000 
CUSIP. 239753DM5 

DELPHI CORP 6.125% NTS 1/5/04 USD 6.1250 9,44270 000 0.00 9,442.70 Receivable last period 
925,000000 

CUSIP. 247126AA3 Ex date : 01 MAY 03 / Pay date 01 MAY 03 

DUKE RLTY LTD PARTNERSHIP 7.05 DUE 70500 19,975 .00 000 0.00 19,975 .00 Receivable last period 
03-01-2016/03-01-2006 REG PUT 850,000.000 
CUSIP. 264414AR4 

ERP OPER LTD PARTNERSHIP DUE 66300 6,46425 0.00 0.00 6,464.25 Receivable last period 
04-13-2015/04-13-2005 REG PUT 450,000.000 
CUSIP. 26884AAH6 

FORD MTR CRCO NT58 DUE 01-12-2009 BEO 58000 40,841 .67 0.00 0.00 40,841 67 Receivable Iasi period 
1,500,000.000 

CUSIP. 345397SG9 Ex date . 12 JUL 03 / Pay date: 12 JUL 03 

GEN MTR CORP 8 80 BID DUE 3-1-2021 REG 8.8000 11,43999 0.00 000 11,439 99 Receivable last period 
PUTABLE ON 3-1-98 390,000000 
CUSIP. 370442AJ4 Ex date- 01 SEP 03 / Pay date, 01 SEP 03 

GEN MTRS ACCEP CORP NT DTD 09/12/2001 68750 8,09722 000 0.00 8,097.22 Receivable last period 
6 875 DUE 09-15-2011 BEO 400,000.000 
CUSIP. 370425RXO Ex date. 15 SEP 03 / Pay date: 15 SEP 03 

GEN MTRS CORP SR UNSECD NT 7 2 DUE 7.2000 19,92000 0.00 0.00 19,920 00 Receivable last period 
01-15-2011 BED 600,000000 
CUSIP: 370442BBO Ex date, 15 JUL 03 / Pay date, 15 JUL 03 

GOLDEN W FINL CORP DEL 4125 DUE 41250 18,699 .99 000 0.00 18,699 99 Receivable last period 
08-15-2007 BEO 1,200.000 000 
CUSIP. 381317AP1 Ex date : 15 AUG 03 / Pay date . 16 AUG 03 

HSEHD FIN CORP NT 65 DUE 11-15-2008 BEO 65000 7,68264 0.00 0.00 7.682 64 Receivable last period 
925,000.000 

CUSIP. 441812GDO Ex date . 15 NOV 03 / Pay date . 16 NOV 03 

INTL LEASE FIN CORP 4 375 DUE 4.3750 1,458.33 000 0.00 1,458.33 Receivable last period 
12-15-2005BEO 750,000000 
CUSIP. 459745FC4 
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INTL LEASE FIN CORP- MEDIUM TERM NOTE 55400 5,847.78 0.00 0.00 5,647.78 Receivable last period 
TRANCHE # TR 00546 5 54 DUE 3-21-05 500,000.000 
CUSIP' 45974VYT9 

MAY DEPT STORES CO DEB DTD 09/15/1996 74500 19 .742 .49 0.00 0.00 19,742 .49 Receivable last period 
745DUE09-15-2011 REG 900,000.000 
CUSIP. 57T778BE2 Ex date- 15 SEP 02 / Pay date : 15 SEP 02 

MERRILL LYNCH & CO INC MEDIUM TERM NTS 3.1250 6,196.17 000 0.00 6,196.17 Receivable last period 
BOOK ENTRY MTN 3.125 DUE 07-15-2008 430,000000 
CUSIP. 59018YRN3 

MERRILL LYNCH & CO INC MEDIUM TERM NTS 53600 10,608 .33 0.00 0.00 10,608 .33 Receivable last period 
BTRANCHE # TR 00253 5 36 DUE 02-01-2007 475,000000 
CUSIP: 59018YLN9 Ex date, 01 AUG 03 1 Pay date : 01 AUG 03 

MORGAN STANLEY GLOBAL NT DTD 04/25/2001 6.1000 16,097 .22 0.00 0.00 16,097.22 Receivable last period 
61 DUE 04-15-2006 BEO 1,250,000.000 
CUSIP, 617446GI-7 Ex date . 15 OCT 03 / Pay date: 15 OCT 03 

NATL CY BK CLEV OH MEDIUM T TRANCHE # 62000 1,928.89 0.00 0.00 1,928.89 Receivable last period 
SBOO003 6 2 DUE 12-15-2011 700,000000 
CUSIP. 63534PAC1 Ex date . 15 DEC 03 / Pay date: 15 DEC 03 

NATL CY CORP SUB DEB DTD 05/04/1999 6.8750 4,39236 000 0.00 4,392.36 Receivable last period 
6 875 DUE 05-15-2019 BED 500,000000 
CUSIP. 635405AM5 Ex date . 15 NOV 03 / Pay date, 15 NOV 03 

PAC BELL 6 625 NT DUE 11-01-2009 BED 6.6250 9,21979 0.00 000 9,219.79 Receivable last period 
835,000.000 

CUSIP. 694032BC6 

PNC FDG CORP SUB NT DTD 02/22/1999 6.1250 31,81597 000 0.00 31,815 .97 Receivable last period 
6 125DUE 02-15-2009 BED 1,375,000.000 
CUSIP, 693476AL7 Ex date . 15 FEB 02 / Pay date . 15 FEB 02 

PVTPL BERKSHIRE HATHAWAY FIN CORP SPI NT 33750 11,953 .12 000 0.00 11,953 .12 Receivable last period 
144A3375 DUE 10-15-2008/10-06-2003 BED 1,500,000.000 
CUSIP' 084664AA9 

PVTPL USAA CAP CORP MEDIUM TERM NTS 5.5910 5.653.12 0.00 0.00 5,653.12 Receivable last period 
BOOKENTRY 5 591 DUE 12-20-2006 REG 400,000000 
CUSIP: 90327QCM9 

SOUTHWESTN PUB SVC CO SOUTHWESTN PUB 5.1250 11,104.17 0.00 0.00 11,104 .17 Receivable last period 
SVC5 .1125 DUE 11-01-2006/10-31-2006 BED 1,300,000 000 
CUSIP. 845743BG7 
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SPRINT CAP CORP SPRINT CAP CORP 6 875 6,8750 8,784 .72 0.00 0.00 8,784.72 Receivable last period 
DUE 11-15-2028 BEO 1,000,000 000 
CUSIP . 852060AD4 Ex date : 15 NOV 03 / Pay date: 17 NOV 03 

SUNTRUST BKS INC 6 DEB DUE 01-15-2028 6,0000 27,666 .67 000 0.00 27,666 .67 Receivable last period 
PUT 1,000 .000 .000 
CUSIP . 867914AN3 

VERIZON GLOBAL FIDG CORP VERIZON GLOBAL 6.1250 2,041 .66 0 .00 0.00 2,041 .66 Receivable last period 
FDG CORP 6 125 DUE 06-15-2007 BEO 750,000 .000 
CUSIP. 92344GAR7 Ex date : 15 DEC 03 / Pay date, 15 DEC 03 

VERIZON NY INC DEB SER A 6 .875 DUE 68750 8,593.75 0 .00 0.00 8,593 .75 Receivable last period 
04-01-2012 BED 500,000.000 
CUSIP 92344XAA7 Ex date : 01 OCT 03 / Pay date- 01 OCT 03 

WA MUT INC NTS 7.5 DUE 08-15-2006 BEO 7.5000 28,33333 000 0.00 28,333 .33 Receivable last period 
1,000,000.000 

CUSIP 939322AD5 Ex date : 15 AUG 03 / Pay date, 15 AUG 03 

WAL-MART STORES INC NT 6 875 DUE 6.8750 35,005 .20 0 .00 0.00 35,005 .20 Receivable last period 
08-10-2009 BEO 1,300,000.000 
CUSIP, 931142BE2 Ex date* 10 AUG 03 / Pay date 10 AUG 03 

WELLS FARGO & CO SUB NT DTD 04/09/1996 68750 12,031 .25 0 .00 0.00 12,031 .25 Receivable last period 
6 875 DUE 04-01-2006 REG 700,000.000 
CUSIP. 949740BZ6 

WEYERHAEUSER CO DEB 7.375 DUE 73750 15,200 .69 0 .00 0.00 15,200.69 Receivable last period 
03-15-2032 BED 700,000.000 
CUSIP 962166BR4 Ex date, 15 SEP 03 / Pay date . 15 SEP 03 

ALLIANCE CAP MGMT L P NT 5 .625 DUE 5.6250 26,56250 0 .00 0.00 26,562 .50 Receivable this period 
08-15-2006 BED 1,250,000.000 
CUSIP: 018548AAS 

ALUM CO AMER BD SER B 6 5 DUE 65000 1,73333 0 .00 0.00 1,733 .33 Receivable this period 
06-15-2018BEO 600,000.000 
CUSIP: 022249BA3 

AMERN GEN FIN CORP MEDIUM TERM SR NTS 5.9100 21,45987 000 0.00 21,459 .87 Receivable this period 
TRANCHE # TR 00364 5 91 6-12-2006 1,720,000.000 
CUSIP- 02635PRD7 

AOL TIME WARNER INC 7 625 DUE 7.6250 9,658 .33 0.00 0.00 9,658 .33 Receivable this period 
04-15-2031/04-14-2031 BED 600,000.000 
CUSIP- 00184AAC9 



i4i3 'Account num 'er~ Noii~,-,S- iatefizeint,,, MRSAILL-SL - Account 'Naine -00tEEDOM, FORUM ~TA 
I JAN 04- 31 DEC-,64 :~ 41w 

Page 332 of 45Z * Income & Expense Detail - Base Currency 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Fab 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

BELLSOUTH TELECOMMUNICATIONS INC 6 375 63750 3,453.12 0 .00 000 3,453.12 Receivable this period 
BID DUE 06-01-2028 CALL 650,000000 
CUSIP . 079867AW7 

BK AMER CORP SR NT 4 375 DUE 12-01-2010 4.3750 4,557.28 0 .00 0 .00 4,557.28 Receivable this period 
REG 1,250,000 .000 
CUSIP 0605058FO 

BOEING CO 6 625 DEB DUE 02-15-2038 66250 12,513 .89 0 .00 0 .00 12,513.89 Receivable this period 
500,000000 

CUSIP : 097023AS4 

BURL NORTHN SANTA FE CORP CRP BNI 5 9 59000 14.75000 0 .00 000 14,750.00 Receivable this period 
DUE 07-01-2012/06-30-2012 BEO 500,000 .000 
CUSIP 12189TAU8 Ex date. 01 JAN 05 / Pay date- 01 JAN 05 

BURL NORTHN SANTA FE CORP NT DTD 6.7500 7,751 .25 0.00 0 .00 7,751 .25 Receivable this pedod 
03/10/1999 6.75 DUE 03-15-2029 BED 390,000000 
CUSIP : 12189TAN4 

BURL NORTHN SANTA FE CORP 7.125 DUE 7.1250 2,53333 0.00 0 .00 2,533.33 Receivable this period 
12-15-2010 BEO 800,000 .000 
CUSIP . 12189TAS3 

CAROLINA PWR & LT CO NT 6 .5 DUE 6.5000 20,980.55 0.00 0 .00 20,980.55 Receivable this period 
07-15-2012/07-14-2012 BEO 700,000.000 
CUSIP : 144141CS5 Ex date : 15 JAN 05 / Pay date . 15 JAN 05 

CATERPILLAR FINL SVCS CORP MEDIUM TERM 3.7000 19.42500 0 .00 000 19,425.00 Receivable this period 
NTS-BOOK ENTRY NT 3.7 DUE 08-15-2008 REG 1,500,000.000 
CUSIP : 14912L2F7 

COCA COLA ENTERPRISES INC DEB DTD 6.9500 7,104.44 000 0 .00 7,104,44 Receivable this period 
11/20/1996 6 .95 DUE 11-15-2026 REG 800,000.000 
CUSIP- 191219AYO 

CONS NAT GAS CO SR NT 2001 SER A 6 .85 68500 10,556.61 0.00 0 .00 10,556.61 Receivable this period 
DUE D4-15-2011/04-17-2001 BEC, 730.000000 
CUSIP . 209616BV4 

DAYTON HUDSON CORP 5,875 DUE 11-01-2008 5.8750 9,79167 0.00 0 .00 9,791 .67 Receivable this period 
BEO 1,000,000.000 
CUSIP 239753DM5 

DUKE RLTY LTD PARTNERSHIP 7.05 DUE 7.0500 19,975.00 0.00 0 .00 19,975.00 Receivable this period 
03-01-2016/03-01-2006 REG PUT 850,000.000 
CUSIP 264414AR4 
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EOP OPER LTD PARTNERSHIP NT 6 8 DUE 68000 39,19445 000 0 .00 39,194 .45 Receivable this period 
01-15-2009 BEO 1,2SO .000 .000 
CUSIP . 268766BF8 Ex date, 15 JAN 05 / Pay date 15 JAN 05 

ERP OPER LTD PARTNERSHIP DUE 6.6300 6,46425 000 000 6,464.25 Receivable this period 
04-13-2015/04-13-2005 REG PUT 450,000000 
CUSIP. 26884AAH6 

FORD MTR CO, DEL DES DTD 0210911999 63750 19,921 .87 000 0 .00 19,921 .87 Receivable this period 
6 375DUE 02-01-2029 BEO 750,000000 
CUSIP : 345370BZ2 Ex date 01 FEB 05 / Pay date . 01 FEB 05 

GEN MTR CORP 8 .80 ED DUE 3-1-2021 REG 8.8000 11,439 .99 000 0 .00 11,439 .99 Receivable this period 
PUTABLE ON 3-1-98 390,000,000 
CUSIP . 370442AJ4 

GEN MTRS ACCEP CORP NT DTD 09/12/2001 68750 8,097.22 0 .00 0 .00 8,097 .22 Receivable this period 
6.875 DUE 09-15-2011 BEO 400,000000 
CUSIP . 370425RXO 

GEN MTRS CORP SR UNSECD NT 7 2 DUE 7.2000 19,92000 000 0 .00 19,920 00 Receivable this period 
01-15-2011 BEO 600,000000 
CUSIP- 370442BBO Ex date: 15 JAN 05 / Pay date . 15 JAN 05 

GOLDEN W FINL CORP DEL 4125 DUE 41250 18,699.99 0.00 0.00 18,699 .99 Receivable this period 
08-15-2007 BEO 1,200,000.000 
CUSIP, 381317AP1 

HOUSEHOLD FIN CORP NT 4.125% DUE 4.1250 3,265.62 0 .00 0 .00 3,265 .62 Receivable this period 
11-16-2009 750,000.000 
CUSIP . 441812KH6 

HSEHD FIN CORP NT 6 .5 DUE 11-15-2008 BEO 6.5000 7,682.64 0.00 0.00 7,682.64 Receivable this period 
925,000000 

CUSIP : 441812GDO 

KINDER MORGAN ENERGY PARTNERS L P NT 7.4000 23,967.77 000 0.00 23,967.77 Receivable this period 
74DUE 03-15-2031 BEC, 1,100,000 .000 
CUSIP: 494550AJ5 

MAY DEPT STORES CO DEB DTD 09/15/1996 7.4500 19,74249 0.00 0.00 19,742.49 Receivable this period 
7 .45 DUE 09-15-2011 REG 900,000 .000 
CUSIP : 577778BE2 

MERRILL LYNCH & CO INC MEDIUM TERM NTS 3.1250 6,196 .17 0.00 0.00 6,196.17 Receivable this period 
BOOK ENTRY MTN 3 125 DUE 07-15-2008 430,000 .000 
CUSIP: 59018YAN3 
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MERRILL LYNCH & CO INC MEDIUM TERM NTS 41250 11,44687 0.00 000 11,446 .87 Receivable this period 
BOOK ENTRY MTN 4.125 DUE 09-10-2009 900,000.000 
CUSIP, 59018YUH2 

MORGAN STANLEY FOR EOTY ISSUES SEE 38750 22,33507 0.00 000 22,335 .07 Receivable this period 
61746S 3 875 DUE 01-15-2009 BED 1,250,000.000 
CUSIP 61746BALO Ex date. 15 JAN 05 / Pay date : 15 JAN 05 

NATIL CY BK CLEV OH MEDIUM T TRANCHE # 62000 3,306.67 0.00 000 3,306.67 Receivable this period 
SBOO003 6 2 DUE 12-15-2011 1,200.000 .000 
CUSIP, 63534PAC1 

NATL CY CORP SUB DEB DTD 05/04/1999 6.8750 4,39236 0.00 0.00 4,392.36 Receivable this period 
6875 DUE 05-15-2019 BEO 500,000.000 
CUSIP 635405AM5 

PNC FDG CORP SUB NT DTID 02/22/1999 6.1250 31,81597 000 0.00 31,815 97 Receivable this period 
6.125DUE 02-15-2009 BEO 1,375,000 000 
CUSIP. 693476AL7 

PRUDENTIAL FINL INC MEDIUM TERM NTS 5.1000 17,885 .41 0.00 0.00 17,885 .41 Receivable this period 
BOOKTRANCHE # TR 00005 5.1 09-20-2014 1,250,000.000 
CUSIP, 744320AE5 

PVTPL USAA CAP CORP MEDIUM TERM NTS 55910 5,653.12 000 0.00 5,653 12 Receivable this period 
BOOKENTRY 5 591 DUE 12-20-2006 REG 400,000000 
CUSIP. 903270CM9 

SBC COMMUNICATIONS INC NT 4.125% DUE 4.1250 9,96874 000 000 9,968.74 Receivable this period 
09-15-2009/11-03-2004 1,500,000.000 
CUSIP 78387GAN3 Ex date, 15 MAR 05 / Pay date, 15 MAR 05 

SOUTHWESTN PUB SVC CO SOUTHWESTN PUB 51250 11,10417 0.00 0.00 11,104.17 Receivable this period 
SVC5 .125 DUE 11-01-2006/10-31-2006 BED 1,300,000 000 
CUSIP- 845743BG7 

SPRINT CAP CORP SPRINT CAP CORP 6 875 6.8750 9,88281 000 000 9,882.81 Receivable this period 
DUE 11-15-2028 BEO 1,125,000 000 
CUSIP: 852060AD4 

WASHINGTON MUT INC SR NT 4.2% DUE 42000 1,924.99 0.00 0.00 1,924 99 Receivable this period 
01-15-2010 REG 1,500,000 000 
CUSIP. 939322AP8 

WELLS FARGO & CO SUB NT DTD 04/09/1996 6.8750 12,031 25 0.00 0.00 12,031 .25 Receivable this period 
6 875 DUE 04-01-2006 REG 700,000.000 
CUSIP. 949740BZ6 
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ALLIANCE CAP MGMT L P NT 5.625 DUE 5.6250 35,156.25 000 0.00 35,156 .25 Received this period 
08-15-2006 BEO 1,250,000 000 
CUSI P 01 8548AA5 Ex date . 16 AUG 04 / Pay date. 16 AUG 04 

ALLIANCE CAP MGMT L P NT 5 625 DUE 5.6250 35,15625 000 0.00 35,156 .2S Received this period 
08-15-2006 BED 1,250,000.000 
CUSIP: 018548AA5 Ex date, 17 FEB 04 / Pay date : 17 FEB 04 

ALUM CO AMER BID SER B 6 5 DUE 65000 19,500 .00 0.00 0.00 19,500.00 Received this period 
06-15-2018BEO 600,000000 
CUSIP 022249BA3 Ex date : 15 JUN 04 / Pay date, 15 JUN 04 

ALUM CO AMER BID SER B 6 5 DUE 6.5000 19,50000 000 0.00 19,500.00 Received this period 
06-15-2018BEO 600,000.000 
CUSIP: 022249BA3 Ex date . 15 DEC 04 / Pay date : 15 DEC 04 

AMERN GEN FIN CORP MEDIUM TERM SR NTS 5.9100 50,826.00 0.00 0.00 50,826 .00 Received this period 
TRANCHE # TR 00364 5 91 6-12-2006 1,720,000 000 
CUSIP. 02635PRD7 Ex date: 15 OCT 04 / Pay date . 15 OCT 04 

AMERN GEN FIN CORP MEDIUM TERM SR NTS 5,9100 44,32500 0.00 0.00 44,325 .00 Received this period 
TRANCHE # TR 00364 5 91 6-12-2006 1,500,000.000 
CUSIP. 02635PRD7 Ex date: 15 APR 04 / Pay date . 15 APR 04 

AOL TIME WARNER INC 7.625 DUE 7.6250 22,875 .00 0.00 0.00 22,875.00 Received this period 
04-15-2031/04-14-2031 BEO 600,000000 
CUSIP 00184AAC9 Ex date 15 OCT 04 / Pay date . 15 OCT 04 

AOL TIME WARNER INC 7.625 DUE 7.6250 22,875 .00 0.00 0.00 22,875.00 Received this period 
04-15-2031/04-14-2031 BEO 600,000.000 
CUSIP 00184AAC9 Ex date, 15 APR 04 / Pay date : 15 APR 04 

BELLSOUTH TELECOMMUNICATIONS INC 6.375 6.3750 20,71875 0.00 000 20,718.75 Received this period 
BD DUE 06-01-2028 CALL 650,000.000 
CUSIP, 079867AW7 Ex date, 01 JUN 04 / Pay date 01 JUN 04 

BELLSOUTH TELECOMMUNICATIONS INC 6 375 63750 20,718 .75 000 0.00 20,718 .75 Received this period 
BD DUE 06-01-2028 CALL 650,000000 
CUSIP. 079867AW7 Ex date . 01 DEC 04 / Pay date . 01 DEC 04 

BK AMER CORP SR NT 4 375 DUE 12-01-2010 43750 21,61611 0.00 000 21,616 .11 Received this period 
REG 1,250.000 .000 
CUSIP: 060505BFO Ex date . 01 DEC 04 / Pay date : 01 DEC 04 

BK AMER CORP SR NT 4.375 DUE 12-01-2010 43750 37528 000 0.00 375 28 Received this period 
REG 1,250,000.000 
CUSIP. 060505BFO Ex date . 01 JUN 04 / Pay date . 01 JUN 04 



Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

--Z ',ITT 
-7-77 r7-!- 7- - - 

4 !1-"~ :~" :`- -~'111"A 'Count numbe 2 iatement, : LL--Accoun Name *FREEDOM ~,~,FORIU M -TATTER 

iJAN 04'- 31 DEC~b4` 

Income & Expense Detail - Base Currency Page 3_36 of 452 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
BK AMER CORP SR NT 4 375 DUE 12-01-2010 4.3750 28,94335 000 0.00 28,943 35 Received this period 
REG 1,250,000 .000 
CUSIP . 060505BFO Ex date: 01 JUN 04 / Pay date : 01 JUN 04 

BK AMER CORP SIR NT 4 375 DUE 12-01-2010 4.3750 5,727 .64 000 0.00 5,727 .64 Received this period 
REG 1,250,000 .000 
CUSIP. 060505BFO Ex date: 01 DEC 04 / Pay date : 01 DEC 04 

BOEING CO 6 625 DEB DUE 02-15-2038 6 .6250 16,562 .50 0.00 0.00 16,562 .50 Received this period 
500,000000 

CUSIP. 097023AS4 Ex date- 17 FEB 04 / Pay date, 17 FEB 04 

BOEING CO 6 625 DEB DUE 02-15-2038 6,6250 16,562 .50 000 0.00 16,562.50 Received this period 
500,000.000 

CUSIP: 097023AS4 Ex date : 16 AUG 04 / Pay date : 16 AUG 04 

BURL NORTHN SANTA FE CORP NT DTD 67500 843 .75 0.00 0.00 843.75 Received this period 
03/10/1999 6 75 DUE 03-15-2029 BEO 665,000.000 
CUSIP: 12189TAN4 Ex date, 15 MAR 04 / Pay date : 15 MAR 04 

BURL NORTHN SANTA FIE CORP NT DTD 67500 21,60000 0.00 0 .00 21,600.00 Received this period 
03/10/1999 6 75 DUE 03-15-2029 BED 665 .000.000 
CUSIP: 12189TAN4 Ex date : 15 MAR 04 / Pay date . 15 MAR 04 

BURL NORTHN SANTA FE CORP NT DTD 6.7500 1,518 .75 000 0 .00 1,518.75 Received this period 
03/10/1999 6 .75 DUE 03-15-2029 EEO 390,000.000 
CUSIP: 12189TAN4 Ex date . 15 SEP 04 / Pay date . 15 SEP 04 

BURL NORTHN SANTA FE CORP NT DTD 6.7500 11,643 .75 000 0 .00 11,643.75 Received this period 
03110/1999 6 75 DUE 03-15-2029 BEO 390,000.000 
CUSIP. 12189TAN4 Ex date . 15 SEP 04 / Pay date : 15 SEP 04 

BURL NORTHN SANTA FE CORP 7.125 DUE 7.1250 28.50000 0.00 0 .00 28,500 00 Received this period 
12-15-2010 BED 800,000000 
CUSIP: 12189TAS3 Ex date. 15 JUN 04 / Pay date : 15 JUN 04 

BURL NORTHN SANTA FE CORP 7.125 DUE 7.1250 28,500.00 000 0 .00 28,500.00 Received this period 
12-15-2010 BEO 800,000000 
CUSIP. 12189TAS3 Ex date 15 DEC 04 Pay date, 15 DEC 04 

CAROLINA PWR & LT CO NT 6 5 DUE 6.5000 22,75000 0 .00 0 .00 22,750 .00 Received this period 
07-15-2012/07-14-2012 BED 700,000000 
CUSIP : 144141CS5 Ex date: 15 JAN 04 Pay date : 15 JAN 04 

CAROLINA PWR & LT CO NT 6 5 DUE 6.5000 22,750.00 0 .00 0 .00 22,750 00 Received this period 
07-15-2012/07-14-2012 BEO 700,000.000 
CUSIP . 144141 CS5 Ex date: 15 JUL 04 Pay date : 15 JUL 04 
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CITIGROUP INC GLOBAL SR NT DTD 3.5000 17,50000 000 0.00 17,500.00 Received this period 
01-31-2003 3 5 DUE 02-01-2008 BEO 1,000,000 .000 
CUSIP . 172967BS9 Ex date : 02 FEB 04 / Pay date . 02 FEB 04 

COCA COLA ENTERPRISES INC DEB DTD 6.9500 27,80000 000 0.00 27,800.00 Received this period 
11/20/1996 6 .95 DUE 11-15-2026 REG 800,000 .000 
CUSIP: 191219AYO Ex date : 15 NOV 04 / Pay date : 15 NOV 04 

COCA COLA ENTERPRISES INC DEB DTD 6.9500 27,800 .00 0 .00 0 .00 27,800.00 Received this period 
11/20/1996 6 95 DUE 11-15-2026 REG 800,000000 
CUSIP: 191219AYO Ex date . 17 MAY 04 / Pay date : 17 MAY 04 

CONS NAT GAS CO SR NT 2001 SER A 6 .85 68500 25,002 .50 0 .00 0.00 25,002.50 Received this period 
DUE 04-15-2011/04-17-2001 BED 730,000 .000 
CUSIP: 209615BV4 Ex date : 15 OCT 04 / Pay date . 15 OCT 04 

CONS NAT GAS CO SR NT 2001 SER A 6 .85 6.8500 25,002 .50 0 .00 0.00 25,002.50 Received this period 
DUE 04-15-2011/04-17-2001 BEO 730,000 .000 
CUSIP. 209615BV4 Ex date, 15 APR 04 / Pay date . 15 APR 04 

DAIMLER CHRYSLER N AMER HLDG CORP SR 7.3000 18,250 .00 0 .00 0.00 18,250.00 Received this period 
GBLBD DTD 01/16/2002 7.3 1-15-12BE 500,000 .000 
CUSIP. 233835AT4 Ex date, 15 JAN 04 / Pay date : 15 JAN 04 

DAYTON HUDSON CORP 5.875 DUE 11-01-2008 5.8750 29,375 .00 0 .00 0.00 29,375 00 Received this period 
BEO 1,000,000 000 
CUSIP 239753DMS Ex date : 03 MAY 04 / Pay date: 03 MAY 04 

DAYTON HUDSON CORP 5 875 DUE 11-01-2008 5.8750 29 .375 .00 0 .00 0.00 29,375 00 Received this period 
BEC, 1,000,000 .000 
CUSIP, 239753DM5 Ex date : 01 NOV 04 / Pay date, 01 NOV 04 

DELPHI CORP 6 125% NTS 1/5104 USD .0000 28,328 .13 0 .00 0.00 28,328 13 Received this period 
925,000000 

CUSIP: 247126AA3 Ex date: 03 MAY 04 / Pay date . 03 MAY 04 

DEVON ENERGY COPORATION 7 .95 DUE 79500 11,925 .00 000 0.00 11,925.00 Received this period 
04-15-2032/04-14-2032 BEO 300,000000 
CUSIP: 251799AAO Ex date 15 APR 04 / Pay date . 15 APR 04 

DUKE RLTY LTD PARTNERSHIP 7 05 DUE 7.0500 29,962 .50 0 .00 0.00 29,962.50 Received this period 
03-01-2016/03-01-2006 REG PUT 850,000000 
CUSIP. 264414AR4 Ex date : 01 SEP 04 / Pay date . 01 SEP 04 

DUKE RLTY LTD PARTNERSHIP 7.05 DUE 70500 29,96250 0 .00 0.00 29,962 50 Received this period 
03-01-2016/03-01-2006 REG PUT 850,000 .000 
CUSIP: 264414AR4 Ex date . 01 MAR 04 / Pay date: 01 MAR 04 
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ERP OPER LTD PARTNERSHIP DUE 6.6300 14,91750 0 .00 0 .00 14,917.50 Received this period 
04-13-2015/04-13-2005 REG PUT 450.000 .000 
CUSIP, 26884AAH6 Ex date . 13 APR 04 / Pay date : 13 APR 04 

ERP OPER LTD PARTNERSHIP DUE 66300 14,917 .50 000 0 .00 14,917.50 Received this period 
04-13-2015/04-13-2005 REG PUT 450,000000 
CUSIP : 26884AAH6 Ex date . 13 OCT 04 / Pay date, 13 OCT 04 

FORD MTRCR CO NT58 DUE 01-12-2009 BEO 58000 43,500 .00 0 .00 0 .00 43,500 .00 Received this period 
1,500,000 000 

CUSIP : 345397SG9 Ex date : 12 JAN 04 / Pay date 12 JAN 04 

FORD MTR CR CO NT 7 DUE 10-01-2013 70000 45,500 .00 0 .00 0 .00 45,500.00 Received this period 
1,300,000.000 

CUSIP . 345397TZ6 Ex date : 01 OCT 04 / Pay date, 01 OCT 04 

GEN MTR CORP 8 80 BD DUE 3-1-2021 REG 8.8000 17,160 .00 0 .00 0 .00 17,160 .00 Received this period 
PUTABLE ON 3-1-98 390,000000 
CUSIP : 370442AJ4 Ex date. 01 SEP 04 / Pay date 01 SEP 04 

GEN MTR CORP 8.80 BD DUE 3-1-2021 REG 8.8000 17,160 .00 0 .00 0 .00 17,160 .00 Received this period 
PUTABLE ON 3-1-98 390.000000 
CUSIP : 370442AJ4 Ex date. 01 MAR 04 / Pay date, 01 MAR 04 

GEN MTRS ACCEP CORP NT DTD 09/12/2001 6.8750 13,75000 0 .00 0 .00 13,750 .00 Received this period 
6 .875 DUE 09-15-2011 BEO 400,000000 
CUSIP 370425RXO Ex date : 15 MAR 04 1 Pay date : 15 MAR 04 

GEN MTRS ACCEP CORP NT DTD 09/12/2001 68750 13,750.00 000 0 .00 13,750 .00 Received this period 
6 875 DUE 09-15-2011 BEO 400,000 .000 
CUSIP : 370425RXO Ex date . 15 SEP 04 / Pay date . 15 SEP 04 

GEN MTRS CORP SR UNSECD NT 7.2 DUE 7.2000 21,60000 0 .00 0 .00 21,600 .00 Received this period 
01-15-2011 BEO 600,000000 
CUSIP . 370442BBO Ex date. 15 JUL 04 / Pay date . 15 JUL 04 

GEN MTRS CORP SR UNSECD NT 7 2 DUE 7.2000 21,60000 0 .00 0 .00 21 .600 00 Received this period 
01-15-2011 BEO 600,000 .000 
CUSIP : 370442BBO Ex date: 15 JAN 04 / Pay date : 15 JAN 04 

GOLDEN W FINL CORP DEL 4 125 DUE 4.1250 24,750.00 0 .00 0 .00 24,750 .00 Received this period 
08-15-2007 BEO 1 .200,000 000 
CUSIP 381317AP1 Ex date: 16 AUG 04 / Pay date* 16 AUG 04 

GOLDEN W FINL CORP DEL 4 125 DUE 4.1250 24,75000 0 .00 0 .00 24,750 .00 Received this period 
08-15-2007 BEO 1,200,000 000 
CUSIP . 381317AP1 Ex date: 17 FEB 04 / Pay date : 17 FEB 04 
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HSEHD FIN CORP NT 6 5 DUE 11-15-2008 BEO 65000 30,062.50 000 0 .00 30,062.50 Received this period 

925,000.000 
CUSIP . 441812GDO Ex date . 15 NOV 04 / Pay date . 15 NOV 04 

HSEHD FIN CORP NT 6 5 DUE 11-15-2008 BEO 6.5000 30,06250 000 0 .00 30,062 50 Received this penod 
925,000.000 

CUSIP . 441812GDO Ex date, 17 MAY 04 / Pay date . 17 MAY 04 

INTL LEASE FIN CORP 4.375 DUE 43750 16,406 .25 000 0.00 16,406 .25 Received this period 
12-15-2005BEO 750,000 ODO 
CUSIP, 459745FC4 Ex date. 15 JUN 04 / Pay date . 15 JUN 04 

MAY DEPT STORES CO DEB DTD 09/15/1996 7 .4500 33,52500 0.00 000 33,525 .00 Received this period 
7.45 DUE 09-15-2011 REG 900,000.000 
CUSIP : 577778BE2 Ex date . 15 MAR 04 / Pay date . 15 MAR 04 

MAY DEPT STORES CO DEB DTD 09/15/1996 74500 33,52500 0.00 0.00 33,525 00 Received this period 
7.45 DUE 09-15-2011 REG 900,000.000 
CUSIP, 577778BE2 Ex date : 15 SEP 04 / Pay date : 15 SEP 04 

MERRILL LYNCH & CO INC MEDIUM TERM NTS 3.1250 6,718 .75 000 0 .00 6,718.75 Received this period 
BOOK ENTRY MTN 3 125 DUE 07-15-2008 430,000.000 
CUSIP . 59018YRN3 Ex date 15 JAN 04 / Pay date, 15 JAN 04 

MERRILL LYNCH & CO INC MEDIUM TERM NTS 3.1250 6,718.75 000 0 .00 6,718.75 Received this period 
BOOK ENTRY MTN 3 125 DUE 07-15-2008 430,000.000 
CUSIP 59018YRN3 Ex date : 15 JUL 04 / Pay date . 15 JUL 04 

MERRILL LYNCH & CO INC MEDIUM TERM NTS 5.3600 12,73000 0.00 0 .00 12,730 00 Received this period 
BTRANCHE # TR 00253 5 36 DUE 02-01-2007 475,000.000 
CUSIP . 59018YLN9 Ex date: 02 AUG 04 / Pay date . 02 AUG 04 

MERRILL LYNCH & CO INC MEDIUM TERM NTS 5.3600 12,730.00 000 0 .00 12,730 .00 Received this period 
BTRANCHE # TR 00253 5 .36 DUE 02-01-2007 475,000.000 
CUSIP. 59018YLN9 Ex date: 02 FEB 04 / Pay date : 02 FEB 04 

MORGAN STANLEY FOR EOTY ISSUES SEE 38750 18,022 .98 0.00 0 .00 18,022.98 Received this period 
61746S 3.875 DUE 01-15-2009 BEO 1,250,000.000 
CUSIP . 61746BALO Ex date : 15 JUL 04 / Pay date : 15 JUL 04 

MORGAN STANLEY FOR EOTY ISSUES SEE 3.8750 6,464 .77 0.00 0 .00 6,464.77 Received this period 
61746S 3 875 DUE 01-15-2009 BEO 1 .250,000 .000 
CUSIP. 61746BALO Ex date : 15 JUL 04 / Pay date: 15 JUL 04 

NATL CY BK CLEV OH MEDIUM T TRANCHE # 6.2000 21,700.00 0.00 0 .00 21,700 .00 Received this period 
SBOO003 6 2 DUE 12-15-2011 700,000000 
CUSIP, 63534PAC1 Ex date : 15 JUN 04 / Pay date : 15 JUN 04 
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NATL CY BK CLEV OH MEDIUM T TRANCHE # 62000 37,200 .00 000 000 37,200 .00 Received this period 
SBOO003 6 2 DUE 12-15-2011 1,200,000 000 
CUSIP : 63534PAC1 Ex date : 15 DEC 04 / Pay date : 15 DEC 04 

NATL CY CORP SUB DEB DTD 05/04/1999 6.8750 17,187 .50 000 0 .00 17,187 .50 Received this period 
6 .875 DUE 05-15-2019 BEO 500,000 .000 
CUSIP . 635405AMS Ex date . 15 NOV 04 / Pay date 15 NOV 04 

NATL CY CORP SUB DEB DTD 05104/1999 68750 17,187 .50 000 000 17,187 .50 Received this period 
6.875 DUE 05-15-2019 BEO 500,000.000 
CUSIP . 635405AMS Ex date* 17 MAY 04 / Pay date . 17 MAY 04 

PAC BELL 6 625 NT DUE 11-01-2009 BED 6.6250 27,659 .38 0 .00 0.00 27,659 .38 Received this period 
835,000.000 

CUSIP 694032BC6 Ex date- 03 MAY 04 1 Pay date : 03 MAY 04 

PAC BELL 6 .625 NT DUE 11 -01 -2009 BED 6.6250 27.65938 0 .00 0 .00 27,659 .38 Received this period 
0000 

CUSIP . 694032BC6 Ex date . 01 NOV 04 / Pay date . 01 NOV 04 

PNC FOG CORP SUB NT DTD 02/2211999 6
. 
1250 42,109.38 0 .00 0 .00 42,109 .38 Received this period 

6.125DUE 02-15-2009 BEO 1,375,000 000 
CUSIP . 693476AL7 Ex date : 16 AUG 04 / Pay date : 16 AUG 04 

PNC FOG CORP SUB NT DTD 02/22/1999 6 .1250 42,109.38 0 .00 0 .00 42,109 .38 Received this period 
6.125DUE 02-15-2009 BEO 1,375,000.000 
CUSIP : 693476AL7 Ex date 17 FEB 04 / Pay date . 17 FEB 04 

PVTPL USAA CAP CORP MEDIUM TERM NTS 55910 11,182 .00 0 .00 0 .00 11,182 .00 Received this period 
BOOKENTRY 5.591 DUE 12-20-2006 REG 400,000000 
CUSIP . 90327QCM9 Ex date . 06 APR 04 / Pay date: 06 APR 04 

PVTPL USAA CAP CORP MEDIUM TERM NTS 55910 11,18200 000 0 .00 11,182 00 Received this period 
BOOKENTRY 5 591 DUE 12-20-2006 REG 400,000000 
CUSIP . 90327QCM9 Ex date : 30 SEP 04 / Pay date* 30 SEP 04 

SOUTHWESTN PUB SVC CO SOUTHWESTN PUB 5.1250 33,312 .50 0.00 0 .00 33,312 .50 Received this period 
SVCS 125 DUE 11-01-2006/10-31-2006 BEO 1,300,000 .000 
CUSIP 845743BG7 Ex date . 03 MAY 04 / Pay date : 03 MAY 04 

SOUTHWESTNI PUB SVC CO SOUTHWESTNI PUB 51250 33,312 .50 0.00 0 .00 33,312 .50 Received this period 
SVC5.125 DUE 11-01-2006/10-31-2006 BEO 1,300,000 000 
CUSIP* 845743BG7 Ex date, 01 NOV 04 / Pay date : 01 NOV 04 

SPRINT CAP CORP SPRINT CAP CORP 6.875 68750 34,375 .00 0.00 0 .00 34,375 00 Received this period 
DUE 11-15-2028 BED 1,000,000 .000 
CUSIP. 852060AD4 Ex date* 17 MAY 04 / Pay date: 17 MAY 04 
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SPRINT CAP CORP SPRINT CAP CORP 6.875 6.8750 38,67188 0.00 0.00 38,671 .88 Received this period 

DUE 11-15-2028 BED 1,125,000.000 
CUSIP: 852060AD4 Ex date : 15 NOV 04 / Pay date . 15 NOV 04 

SUNTRUST BKS INC 6 DEB DUE 01-15-2028 6.0000 30,00000 0.00 0.00 30,000 00 Received this period 

PUT 1,000,000 000 
CUSIP. 867914AN3 Ex date : 15 JAN 04 / Pay date : 15 JAN 04 

SUNTRUST BKS INC 6 DEB DUE 01-15-2028 60000 30,000 .00 0.00 0.00 30,000 .00 Received this period 

PUT 1,000,000.000 
CUSIP: 867914AN3 Ex date : 15 JUL 04 / Pay date. 15 JUL 04 

VERIZON GLOBAL FDG CORP VERIZON GLOBAL 6.1250 22,968 .75 0.00 0.00 22,968 .75 Received this period 
FDG CORP 6.125 DUE 06-15-2007 BED 750,000.000 
CUSIP: 92344GAR7 Ex date. 15 JUN 04 / Pay date, 15 JUN 04 

WA MUT INC NTS 7 5 DUE 08-15-2006 BEO 75000 37,500 .00 0.00 0.00 37,500 .00 Received this period 
1,000,000 000 

CUSIP. 939322ADS Ex date 17 FEB 04 / Pay date 17 FEB 04 

WAL-MART STORES INC NT 6 875 DUE 6.8750 44,687.50 0.00 000 44.687 50 Received this penod 

08-10-2009 BEO 1,300,000 000 
CUSIP. 931142BE2 Ex date* 10 FEB 04 / Pay date . 10 FEB 04 

WELLS FARGO & CO SUB NT DTD 04/09/1996 68750 24,062 .50 000 0.00 24,062 .50 Received this period 

6.875 DUE 04-01-2006 REG 700,000000 
CUSIP. 949740BZ6 Ex date . 01 OCT 04 / Pay date* 01 OCT 04 

WELLS FARGO & CO SUB NT DTD 04/09/1996 68750 24,062 .50 000 000 24,062 50 Received this period 

6.875 DUE 04-01-2006 REG 700,000.000 
CUSIP: 949740BZ6 Ex date . 01 APR 04 / Pay date, 01 APR 04 

WEYERHAEUSER CO DEB 7 375 DUE 7.3750 22,125 .00 0.00 0.00 22,125 .00 Received this period 

03-15-2032 BEO 600,000.000 
CUSIP: 962166BR4 Ex date : 15 MAR 04 / Pay date . 15 MAR 04 

AMERN GEN FIN CORP MEDIUM TERM SR NTS 59100 - 4,659.05 0.00 0.00 - 4,659.05 Income purchased this period 

TRANCHE # TR 00364 5 91 6-12-2006 220,000.000 
CUSIP: 02635PRD7 Trade date, 19 AUG 04 / Settlement date . 24 AUG 04 

BURL NORTHN SANTA FE CORP CRP BNI 5.9 5.9000 3,687.50 0.00 0.00 3,687 50 Income purchased this period 

DUE 07-01-2012/06-30-2012 BEO 500,000000 
CUSIP. 12189TAUB Trade date: 11 AUG 04 / Settlement date 16 AUG 04 

DEVON ENERGY COPORATION 7.95 DUE 7.9500 11,262 .50 0.00 0.00 11,262 .50 Income purchased this period 

04-15-2032/04-14-2032 BED 300,000.000 
CUSIP: 251799AAO Trade date . 31 MAR 04 / Settlement date : 05 APR 04 



'7- 77 
b 247~ @'t num'*'i ~qMmen 'i -TATT~ERS~LL it'Name *FREEDOM "FORIUM .'Accour -SL 

i% EC 

Page 342 of 45": + Income & Expense Detail - Base Currency 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
EOP OPER LTD PARTNERSHIP NT 6 .8 DUE 68000 7,791 .67 0.00 0 .00 7,791 .67 Income purchased this period 
01-15-2009 BEO 1,250,000 000 
CUSIP- 268766BF8 Trade date 13 AUG 04 / Settlement date, 18 AUG 04 

FORD MTR CO DEL DEB DTD 02/09/1999 6 .3750 9,56250 0.00 0 .00 9,562W Income purchased this period 
6.375DUE 02-01-2029 BED 750,000.000 
CUSIP 345370BZ2 Trade date . 07 OCT 04 / Settlement date, 13 OCT 04 

FORD MTR CR CO NT 7 DUE 10-01-2013 7 .0000 12,83333 000 0 .00 12,833 33 Income purchased this period 
500,000.000 

CUSIP . 345397TZ6 Trade date. 10 AUG 04 / Settlement date . 13 AUG 04 

FORD MTR CR CO NT 7 DUE 10-01-2013 7 .0000 8,37083 000 000 8,370 .83 Income purchased this period 
1,050,000.000 

CUSIP, 345397TZ6 Trade date. 07 MAY 04 / Settlement date : 12 MAY 04 

NATL CY SK CLEV OH MEDIUM T TRANCHE # 62000 4,736.11 0.00 0 .00 4,736 .11 Income purchased this period 
SBOO003 6 .2 DUE 12-15-2011 600,000000 
CUSIP . 63534PAC1 Trade date . 05 AUG 04 / Settlement date: 10 AUG 04 

SPRINT CAP CORP SPRINT CAP CORP 6 875 6 .8750 3,174 .91 0.00 0 .00 3,174 .91 Income purchased this period 
DUE 11-15-2028 BEO 125,000.000 
CUSIP : 852060AD4 Trade date. 23 SEP 04 / Settlement date, 28 SEP 04 

BURL NORTHN SANTA FE CORP NT DTD 6.7500 1,546.88 0.00 0 .00 1,546.88 Income sold this period 
03/10/1999 6 75 DUE 03-15-2029 BED 275,000.000 
CUSIP . 12189TAN4 Trade date. 12 APR 04 / Settlement date: 15 APR 04 

CITIGROUP INC GLOBAL SR NT DTD 3.5000 4,277.78 0.00 0 .00 4,277.78 Income sold this period 
01-31-2003 3 .5 DUE 02-01-2008 BEO 1,000,000.000 
CUSIP : 172967BS9 Trade date : 10 MAR 04 / Settlement date : 15 MAR 04 

DAIMLER CHRYSLER N AMER HLOG CORP SR 7.3000 7,806.94 0.00 0 .00 7,806.94 Income sold this period 
GBLBD DTD 01/16/2002 7 .3 1-15-12BE 500,000000 
CUSIP* 233835AT4 Trade date, 30 MAR 04 / Settlement date. 02 APR 04 

DAYTON HUDSON CORP 5 875 DUE 11 -01 -2008 58750 6,64201 0.00 0 .00 6,642 .01 Income sold this period 
BED 275,000000 
CUSIP : 239753DM5 Trade date : 24 MAR 04 Settlement date. 29 MAR 04 

DEVON ENERGY COPORATION 7 .95 DUE 7.9500 11,792.50 0.00 000 11,792 50 Income sold this period 
04-15-2032/04-14-2032 BEO 300,000.000 
CUSIP 251799AAO Trade date 07 OCT 04 Settlement date, 13 OCT 04 

FORD MTR CR CO NT 5 8 DUE 01-12-2009 BEO 5.8000 20,300.00 0.00 0 .00 20,300.00 Income sold this period 
1,050,000.000 

CUSIP. 345397SG9 Trade date: 07 MAY 04 Settlement date : 12 MAY 04 
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FORD MTR CA CO NT 5 8 DUE 01-12-2009 BED 5.8000 2,61000 0.00 0.00 2,610.00 Income sold this period 
150,000.000 

CUSIP: 345397SG9 Trade date 27 APR 04 / Settlement date : 30 APR 04 

FORD MTRCR CO NT58 DUE 01-12-2009 BEO 5.8000 725.00 0.00 0.00 725.00 Income sold this period 
300,000.000 

CUSIP: 345397SG9 Trade date: 22 JAN 04 Settlement date: 27 JAN 04 

FORD MTR CR CO NT 7 DUE 10-01-2013 70000 7,729.17 0.00 000 7,729.17 Income sold this period 
250,000.000 

CUSIP. 345397TZ6 Trade date . 07 SEP 04 Settlement date: 10 SEP 04 

FORD MTR CA CO NT 7 DUE 10-01-2013 7.0000 3,033.33 0.00 0.00 3,033.33 Income sold this period 
1,300,000.000 

CUSIP. 345397TZ6 Trade date . 07 OCT 04 Settlement date. 13 OCT 04 

INTL LEASE FIN CORP 4.375 DUE 43750 15,585 .94 0.00 0.00 15,585.94 Income sold this period 
12-15-2005BEO 750,000.000 
CUSIP, 459745FC4 Trade date, 01 DEC 04 Settlement date: 06 DEC 04 

INTL LEASE FIN CORP- MEDIUM TERM NOTE 55400 10,079 .72 0.00 0.00 10,079 .72 Income sold this period 
TRANCHE # TR 00546 5 54 DUE 3-21-OS 500,000.000 
CUSIP: 45974VYT9 Trade date : 23 FEB 04 / Settlement date . 26 FEB 04 

MERRILL LYNCH & CO INC MEDIUM TERM NTS 5.3600 2.75817 0.00 000 2,758.17 Income sold this period 
BTRANCHE # TR 00253 5.36 DUE 02-01-2007 475,000.000 
CUSIP. 59018YLN9 Trade date . 07 SEP 04 / Settlement date . 10 SEP 04 

MORGAN STANLEY GLOBAL NT DTD 04/25/2001 6.1000 17,791 .67 0.00 0.00 17,791 .67 Income sold this period 
6,1 DUE 04-15-2006 BED 1,250,000.000 
CUSIP: 617446GL7 Trade date 06 JAN 04 / Settlement date: 09 JAN 04 

PVTPL BERKSHIRE HATHAWAY FIN CORP SR NT 3.37SO 13,SOOOO 0.00 0.00 13,500.00 Income sold this period 
144A3375 DUE 10-15-2008/lD-06-2003 BEO 1,500,000 000 
CUSIP. 084664AA9 Trade date : 07 JAN 04 / Settlement date . 12 JAN 04 

SUNTRUST BKS INC 6 DEB DUE 01-15-2028 6.0000 16,666 .67 000 0.00 16,666.67 Income sold this period 
PUT 1,000,000 000 
CUSIP: 867914AN3 Trade date : 20 OCT 04 / Settlement date : 25 OCT 04 

VERIZON GLOBAL FDG CORP VERIZON GLOBAL 61250 9,187.50 0.00 0.00 9,187.50 Income sold this period 
FDG CORP 6.125 DUE 06-15-2007 BEO 750,000000 
CUSIP: 92344GAR7 Trade date: 24 AUG 04 / Settlement date. 27 AUG 04 

VERIZON NY INC DEB SEA A 6.875 DUE 6.8750 16,710.07 0.00 0.00 16,710 .07 Income sold this period 
04-01-2012 BED 500,000.000 
CUSIP: 92344XAA7 Trade date, 23 MAR 04 / Settlement date: 26 MAR 04 
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Government mortgage backed securities 

United States - LISD 
FHLMC GOLD W2-0024 6 .971 10-01-2010 6 .9710 10,437.48 000 0 .00 10,437.48 Receivable last period 

1,796,725 200 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
WA MUT INC NTS 7 5 DUE 08-15-2006 BED 75000 27,916 .67 000 0.00 27,916 67 Income sold this period 

1 .000,000 .000 
CUSIP. 939322AD5 Trade date . 24 JUN 04 / Settlement date: 29 JUN 04 

WAL-MART STORES INC NT 6 875 DUE 6.8750 20,854 .17 000 000 20,854 .17 Income sold this period 
08-110,2009 BEO 1,300,000 000 
CUSIP- 931142BE2 Trade date. 29 APR 04 / Settlement date, 04 MAY 04 

WEYERHAEUSER CO DEB 7 375 DUE 7.3750 1,229.17 000 0.00 1,229.17 Income sold this period 
03-15-2032 BEO 300 .000 .000 
CUSIP . 9621166BR4 Trade date 31 MAR 04 Settlement date . 05 APR 04 

WEYERHAEUSER CO DEB 7.375 DUE 7,3750 5,469.79 000 000 5,469.79 Income sold this period 
03-15-2032 BEO 300,000000 
CUSIP . 962166BR4 Trade date. 08 JUN 04 Settlement date- 14 JUN 04 

WEYERHAEUSER CO DEB 7.375 DUE 7.3760 3,400.69 0 .00 0.00 3,400.69 Income sold this period 
03-15-2032 BEO 100,000000 
CUSIP : 962166BR4 Trade date 25 FEB 04 Settlement date: 01 MAR 04 

Total corporate bonds 593,696 .80 0.00 0.00 593,696 .80 Receivable last period 
519,146 .06 0.00 0.00 519,146 .06 Receivable this period 

1,930,403 .91 0.00 0.00 1,930,403.91 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 

- 66,078.40 0.00 0.00 - 66,078 .401ncome purchased this period 
227.613 .84 0.00 0.00 227,613 .84 Income sold this period 

CUSIP' 3128HGAZ5 

FHLMC MULTICLASS PREASSIGN 00172 7.5 7.5000 2,112.24 0.00 000 2,112 24 Receivable last period 
08-15-2030 337,958690 
CUSIP 3133TPHD4 

FHLMO MULTICLASS PREASSIGN 00298 5 50000 6,479.17 0.00 0.00 6,479.17 Receivable last period 
09-15-2018 1,555,000.000 
CUSIP- 31394LNK4 
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FHUVIC MULTICLASS PREASSIGN 00871 6 6.0000 7,149 .99 000 0.00 7,149 .99 Receivable last period 
09-25-2016 1,429,999.990 
CUSIP- 3139206GO 

FHLMC MULTICLASS SER 2668 CL AD 4 4.0000 5,233 .32 0 .00 0.00 5,233 .32 Receivable last period 
01-15-2015 1,570,000.000 
CUSIP- 31394HTD3 

FHLIVIC MULTICLASS SERIES T-54 CLASS-3A 7 70000 - 6,320.47 0 .00 0.00 - 6,320.47 Receivable last period 
02-25-2043 1 .625,265.620 
CUSIP, 31393LFMO Ex date: 01 JUL 03 / Pay date . 25 JUL 03 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 70000 - 29017 0 .00 000 - 290.17 Receivable last period 
02-25-2043 3,250,531 240 
CUSIP . 31393LFMO Ex date . 01 JUL 03 / Pay date, 25 JUL 03 

FHLMC MULTICLASS 2301 CL BC; 6 5 65000 32538 0.00 0.00 325 .38 Receivable last period 
04-15-2016 60,070370 
CUSIP, 3133TSTR4 

FHUMC POOL 01-3030 5% 09-01-2033 BEO 5.0000 4,31634 0.00 0.00 4,316 .34 Receivable last period 
1,035,921 .880 

CUSIP . 31296MLK3 

FHUMC POOL #A15075 4.5% 10-01-2033 BEO 45000 1,33125 000 0.00 1,331 .25 Receivable last period 
355,000.940 

CUSIP, 31296PT85 

FHLMC POOL #1301674 5 5% 11-01-2033 BEO 5.5000 15,35262 0.00 0.00 15,352 .62 Receivable last period 
3,349,666.530 

CUSIP, 312921-12FO 

FHLMC POOL #GI-1320 6% 04-01-2014 BEO 60000 3,767.26 0.00 0.00 3,767 .26 Receivable last period 
753,453.030 

CUSIP : 31283KPD4 

FNMA CIVIO SER 2002-Tl 9 CL At 6 5 65000 7,501 .64 0.00 0.00 7,501 .64 Receivable last period 
07-25-2042 BEO 1,384,918 460 
CUSIP* 31392GVP7 Ex date : 01 DEC 03 / Pay date: 25 DEC 03 

FNMA POOL # 375070 7,055 04-01-2007 BEO 7.0550 13,135.14 0.00 0 .00 13,135 .14 Receivable last pedod 
2.234,184.410 

CUSIP . 31377ET33 

FNMA POOL #254403 6% DUE 08-01-2017 REG 60000 6,932.36 0.00 0 .00 6,932 .36 Receivable last period 
1,386,472.770 

CUSIP 31371 KRY9 Ex date : 01 DEC 03 / Pay date : 25 DEC 03 
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FNMA POOL #284484 6 GTD MTG PASS THRU 60000 6,81924 000 000 6,819 .24 Receivable last period 
CTF DUE 05-01-2009 REG 1,363,849 860 
CUSIP. 31372V6V3 

FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 4,179.63 000 0 .00 4,179 .63 Receivable last period 
835,926 .370 

CUSIP: 31374TUQO Ex date: 01 DEC 03 / Pay date 25 DEC 03 

FNMA POOL #373358 7.5% DUE 03-01-2027 7.5000 3,55057 0 .00 0 .00 3,550 57 Receivable last period 
REG 568,091 .500 
CUSIP: 31377CWT6 

FNMA POOL #375538 6 7% DUE 11-01-2007 6.7000 4.42128 0.00 0 .00 4,421 28 Receivable last period 
REG 791,872 .850 
CUSIP. 31377FEK8 

FNMA POOL #380845 5.63% DUE 11-01-2005 56300 8,063.04 000 0 .00 8,063 .04 Receivable last period 
REG 1 .718,588 .350 
CUSIP. 31377MBNO 

FNMA POOL #381217 5 95% DUE 01-01-2009 59500 3,912.77 000 000 3,912 .77 Receivable last period 
REG 789,131 .570 
CUSIP: 31377MPA3 

FNMA POOL #381432 5 85% 02-01-2009 BEO 58500 10,759.08 0.00 000 10,759 .08 Receivable last period 
2 .206,991 .650 

CUSIP, 31377MVZI 

FNMA POOL #381567 6 318% DUE 04-01-2009 61150 11,15741 000 0.00 11,157.41 Receivable last period 
REG 2,189,518 740 
CUSIP. 31377MZ87 

FNMA POOL #386354 4 019% 07-01-2013 BED 38900 7,06621 000 0.00 7,066 21 Receivable last period 
2,179,807 .360 

CUSIP 31377TE36 

FNMA POOL #545759 6 5% DUE 07-01-2032 6 .5000 9,335.76 0.00 0.00 9,335 .76 Receivable last period 
REG 1,723,524 .380 
CUSIP. 31385JJC3 Ex date. 01 DEC 03 / Pay date, 25 DEC 03 

FNMA POOL #555004 6% DUE 06-01-2017 REG 60000 4,07300 000 000 4,073.00 Receivable last period 
814,601 .290 

CUSIP. 31385WRZ4 Ex date 01 MAY 03 / Pay date: 25 MAY 03 

FNMA POOL #555184 6% 04-01-2017 BED 60000 6,M.09 0.00 000 6,648.09 Receivable last period 
1,329,619 .210 

CUSIP 31385WXM6 
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FNMA POOL #555300 6% 12-01-2017 BEO 6.0000 3.85539 0.00 0.00 3,855.39 Receivable last period 

771,078290 
CUSIP. 3138SW3HO 

FNMA POOL #55S436 6% 05-01-2033 BEO 60000 4,01924 0.00 0.00 4,019.24 Receivable last period 
803,849550 

CUSIP. 31385XBD8 Ex date . 01 DEC 03 / Pay date : 25 DEC 03 

FNMA POOL #555514 6% 11-01-2017 BEO 60000 7,15038 000 000 7,150.38 Receivable last period 
1,430,076 350 

CUSIP. 31385XDT1 Ex date: 01 DEC 03 / Pay date . 25 DEC 03 

FNMA POOL #622543 6% DUE 09-01-2031 REG 60000 3,793.31 0.00 000 3,793.31 Receivable last period 
758,663.130 

CUSIP* 31389DS81 Ex date- 01 DEC 03 J Pay date: 25 DEC 03 

FNMA POOL #651890 6% 07-01-2017 BEO 6.0000 4,33134 0.00 0.00 4,331.34 Receivable last period 
866,269240 

CUSIP. 3139OPF77 

FNMA POOL #734729 4% 09-01-2018 BEO 4.0000 4,960.16 0.00 0.00 4,960.16 Receivable last period 
1,488,051 .660 

CUSIP. 314020HE4 

FNMA POOL #748538 6% DUE 11-01-2033 REG 60000 6,944.10 0.00 0.00 6,944.10 Receivable last period 
1,388,820.890 

CUSIP. 31403GS37 

FNMA PREASSIGN 00136 7.5 08-25-2042 7.5000 6,285.30 0.00 0.00 6,285.30 Receivable fast period 
1,005,648.180 

CUSIP: 31392GFRI Ex date : 01 DEC 03 1 Pay date . 25 DEC 03 

FNMA PREASSIGN 00489 6 5 12-25-2042 6.5000 3,91046 000 000 3,910.46 Receivable last period 
721,931.070 

CUSIP. 31392JWJ4 

FNMA PREASSIGN 00506 6 04-25-2017 60000 6,73600 000 0.00 6,736.00 Receivable last period 
1,347,200.000 

CUSIP 31392CXB5 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 3,204.82 0.00 000 3,204.82 Receivable last period 
824,096.860 

CUSIP, 31392CR30 

FNMA REMIC SER 2002-12 CL-PG 6 60000 6,77500 coo 0.00 6,775.00 Receivable last period 
03-25-2017 1,355,000 000 
CUSIP. 31392BN69 
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Income 
Fixed income 
FNMA REMIC SER 2003-W15 CL W 6 5 6 .5000 14,02049 0.00 0.00 14,020.49 Receivable last period 
07-25-2043 2,588,397 .390 
CUSIP : 31393TB54 

FNMA REMIC SER 2003-WI 9 CL 1AS 5 5 5 .5000 6,989 .57 000 0.00 6,989 .57 Receivable last period 
11-01-2033 1,525,000 000 
CUSIP . 31393UA45 

FNMA REMIC SER 2003-W2 CL 1 -A2 7 70000 - 5,33754 0 .00 000 - 5,337 .54 Receivable last period 
07-25-2032 1 .372,513.110 
CUSIP 31392JAC3 

FNMA REMIC SER 2003-W2 CL 1 -A2 7 7 .0000 - 263.22 0 .00 0 .00 - 263.22 Receivable last period 
07-25-2032 2 .745,026.220 
CUSIP . 31392JAC3 

FNMA REMIC SER 2003-W3 CL 1 Al 6 .5 65000 12,444 .38 000 0.00 12,444 .38 Receivable last period 
08-25-2032 2,297,423 470 
CUSIP . 31392JYE3 Ex date : 01 JUL 03 / Pay date* 25 JUL 03 

FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 65000 6,421 .75 000 0.00 6,421 .75 Receivable last period 
6 5 12-25-2023 1,185,553.920 
CUSIP 31359FT24 

FNMA REMIC TR 2002-T4 CL-A3 7 5 7.5000 4,049 .19 000 0 .00 4,049 .19 Receivable last period 
12-25-2031 647,870400 
CUSIP : 31392B6V3 Ex date: 01 DEC 03 / Pay date, 25 DEC 03 

GNMA POOL #080013 FLTG FIT 4.625% 56250 4,559 .14 0 .00 0 .00 4,559 .14 Receivable last period 
11-20-2026 BEO 972,616590 
CUSIP, 36225CAPI 

GNMA POOL #268237 SER 2019 8 3% DUE 83000 3,172.14 0.00 0.00 3,172 .14 Receivable last period 
04-15-2019 REG 458,623.780 
CUSIP . 3621954W6 

GNMA REMIC TR 1999-1 CL Z 6 .5 01-20-2029 6.5000 7,151 .91 0.00 0.00 7,151 .91 Receivable last period 
1,320,352.720 

CUS I P . 3837H 1 R45 

FHLMC GOLD SINGLE FAMILY 4 .5 30 YEARS 4.5000 5,250.00 0.00 0.00 5,250 .00 Receivable this period 
SETTLES JAN 3,500,000.000 
CUSIP . 02RO42611 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 45000 000 0.00 0.00 0 .00 Receivable this period 
SETTLES JAN 7,000,000.000 
CUSIP : 02RO42611 
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FHLIVIC GOLD W1 -0004 6 9 12-01-201 0 6.9000 12,477 .50 0.00 0.00 12,477 .50 Receivable this period 

2,170 .000 .000 
CUSIP' 3128HEAD9 

FHLIVIC GOLD W2-0024 6.971 10-01-2010 69710 10.34330 000 0.00 10,343 .30 Receivable this period 

1,780,512.690 
CUSIP: 3128HGAZ5 

FHLIVIC MULTICLASS PREASSIGN 00073 4.5 4.5000 5,493.75 0.00 0.00 5,493.75 Receivable this penod 

08-15-2013 1,465,000.000 
CUSIP: 31394WDA3 

FHLIVIC MULTICLASS PREASSIGN 00284 4 5 4.5000 5,00625 000 0.00 5,006.25 Receivable this period 

06-15-2029 1,335,000 000 
CUSIP, 31394NIVIV7 

FHUVIC MULTICLASS PREASSIGIN 00671 4 5 4.5000 7,125.00 0.00 0.00 7,125.00 Receivable this period 

10-15-2017 1,900,000.000 
CUSIP* 31394XM86 

FHLIVIC MULTICLASS SER 2859 CIL PC 5.5 55000 8,204.16 0.00 0.00 8,204.16 Receivable this period 

11-15-2027 1,790,000.000 
CUSIP. 31395FFU3 

FHLIVIC MULTICLASS SER 2867 CL LD 5 5 5.5000 4,927.07 000 0.00 4,927.07 Receivable this period 

07-15-2028 1,075,000.000 
CUSIP: 31395GNX6 

FHLIVIC MULTICLASS SER 2902 CL IVIC 5 5 55000 7,081.24 0.00 0.00 7,081.24 Receivable this period 

07-15-2016 1,545,000.000 
CUSIP. 31395KK69 

FHLIVIC MULTICLASS SERIES T-54 CLASS-3A 7 7.0000 6,049.45 0.00 0.00 6,049.45 Receivable this period 

02-25-2043 1,037.049,340 
CUSIP 31393LFMO 

FHLIVIC MULTICLASS SERIES 2752 CL PE 5 5.0000 6,104.17 0.00 000 6,104.17 Receivable this period 

02-15-2028 1,465,000.000 
CUSIP. 31394RMCO 

FNIVIA CIVIO SER 2002-Tl 9 CL Al 6 5 65000 6,724.45 0.00 000 6,724.45 Receivable this period 

07-25-2042 BEO 1,241,436.640 
CUSIP. 31392GVP7 Ex date . 01 JAN 05 / Pay date . 25 JAN 05 

FNIVIA POOL #254403 6% DUE 08-01-2017 REG 6.0000 0.16 0.00 000 0.16 Receivable this period 

33.000 
CUSIP- 31371 KRY9 Ex date 01 JAN 05 / Pay date : 25 JAN 05 
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Income 
Fixed income 
FNMA POOL #373358 7.5% DUE 03-01-2027 7 .5000 2,218 .95 000 0.00 2,218 .95 Receivable this period 
REG 355,032 .790 
CUSIP . 31377CWT6 

REG 2,166,651 .850 
0.00 0.00 10,165 .21 Receivable this period FNMA POOL #380845 5.63% DUE 11-01-2005 5 .6300 10,165 .21 

CUSIP . 31377MBNO 

REG 887,518310 
000 0.00 4 .400 60 Receivable this period FNMA POOL #381217 5 95% DUE 01-01-2009 59500 4.40060 

CUSIP 31377MPA3 

FNMA POOL #381432 5 85% 02-01-2009 BED 5.8500 10,59040 

CUSIP . 31377MVZ1 
2,172,390,600 

000 0.00 10,590.40 Receivable this period 

REG 2,160,507 .360 
0.00 0 .00 11,009.57 Receivable this period FNMA POOL #381567 6.318% DUE 04-01-2009 6 .1150 11,00957 

CUSIP . 31377MZ87 

FNMA POOL #386354 4.019% 07-01-2013 BEO 3.8900 6,958 .89 

CUSIP 31377TE36 
2,146,701 .730 

000 0.00 6,958.89 Receivable this period 

FNMA POOL #460408 6 2% 05-01-2011 13EO 6 .2000 8,17601 

CUSIP* 31381GNZ7 
1,582,453 .470 

0.00 000 8,176.01 Receivable this period 

FNMA PREASSIGN 00056 4 5 03-25-2017 45000 5 .456 .24 

CUSIP : 31393TCH7 
1,454,999 .990 

0.00 0 .00 5,456.24 Receivable this period 

FNMA PREASSIGN 00698 7 01-25-2048 70000 3,953 .13 

CUSIP : 31392CR30 
677,681 .030 

0.00 0 .00 3,953.13 Receivable this period 

FNMA PREASSIGN 00717 6 .5 09-25-2028 65000 9,397 .92 

CUSIP : 31392CT61 
1 .735,000.000 

0 .00 0 .00 9,397.92 Receivable this period 

FNMA PREASSIGN 00831 7 11-25-2033 7 .0000 11 .781 .13 

CUSIP . 31393U4Q3 
2,019,624.310 

0 .00 0 .00 11,781 .13 Receivable this period 

FNMA REMIC SER 2002-12 CL-PG 6 6 .0000 6,775 .00 
03-25-2017 1,355.000.000 

0 .00 0 .00 6,775.00 Receivable this period 

CUSIP, 31392BN69 
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FNMA REMIC SER 2003-Wl 9 CL 1 A5 5 .5 55000 6,989.57 0 .00 000 6,989.57 Receivable this period 
11-01-2033 1,525,000.000 
CUSIP, 31393UA45 

FNMA REMIC SER 2003-W2 CL 1-A2 7 7.0000 5,26727 0 .00 0 .00 5,267.27 Receivable this period 
07-25-2032 902,962590 
CUSIP . 31392JAC3 

FNMA REMIC TR 2004-26 CL-PA 4 5 4 .5000 5,287 .50 000 0.00 5,287.50 Receivable this period 
09-25-2025 1,410.000 000 
CUSIP : 31393XUZ8 

FNMA SER 2001-50 CL BA 7 10-25-2041 7 .0000 5,897 .07 0 .00 0 .00 5,897.07 Receivable this period 
1,010,927.360 

CUSIP* 31392AJW9 

FNMA SER 2004-W12 6 07-25-2034 60000 7,04150 000 0.00 7,041 .50 Receivable this period 
1 .408,300.660 

CUSIP- 31394A6Y7 

FNMA SER 2004-WIS CIL W 6 08-25-2044 60000 8,925 .00 0.00 000 8,925 .00 Receivable this period 
1,785,000 000 

CUSIP 31394BZ64 

FNMA SER 2854 CL PD 5 5 10-15-2027 55000 6,46249 000 000 6,462 .49 Receivable this period 
1,410,000 .000 

CUSIP. 31395FJE5 

FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 50000 5,25000 000 000 5,250 .00 Receivable this period 
SETTLES JANUARY 6,300,000.000 
CUSIP: 01FO50619 

FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 5.0000 5,25000 000 0.00 5,2SO.00 Receivable this period 
SETTLES JANUARY 6,300,000.000 
CUSIP. 01 F050619 

FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 5.0000 000 0.00 0.00 0 00 Receivable this period 
SETTLES JANUARY 18,900,000.000 
CUSIP. 0IF050619 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1,76625 0.00 0.00 1,766.25 Receivable this period 
SETTLES JAN 4,715,000 .000 
CUSIP. 01F042418 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,03625 0.00 0.00 2,036.25 Receivable this period 
SETTLES JAN 4,715,000 .000 
CUSIP. 01F042418 
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FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,61000 0 .00 0.00 2,610.00 Receivable this period 
SETTLES JAN 4,715,000 .000 
CUSIP* 01F042418 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 2,283 .75 0 .00 0.00 2,283.75 Receivable this period 
SETTLES JAN 4,715,000 .000 
CUSIP 01F042418 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 4.5000 1,912 .50 0 .00 0.00 1,912.50 Receivable this period 
SETTLES JAN 4,715,000 .000 
CUSIP: 01F042418 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 0.00 000 000 0 00 Receivable this period 
SETTLES JAN 28,290,000 000 
CUSIP : 01 F042418 

GNMA POOL #080013 FLTG FIT 4 625% 4.6250 2,820 .28 0 .00 0 .00 2,820.28 Receivable this period 
11-20-2026 BED 601,660220 
CUSIP . 36225CAPI 

GNMA POOL #268237 SER 2019 8.3% DUE 8.3000 2,262.93 0 .00 0 .00 2,262.93 Receivable this period 
04-15-2019 REG 327,170.670 
CUSIP : 3621954W6 

GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 65000 6,81821 000 0 .00 6,818 21 Receivable this period 
1,258,747.290 

CUSIP . 3837H1R45 

FHLMC GOLD WI-0004 6 9 12-01-2010 69000 12,47750 0 .00 0 .00 12,477.50 Received this period 
2,170,000.000 

CUSIP . 3128HEAD9 Ex date: 15 NOV 04 / Pay date . 15 NOV 04 

FHLMC GOLD Wl-0004 6 .9 12-01-2010 6 .9000 12,47750 0 .00 0 .00 12,477.50 Received this period 
2,170,000.000 

CUSIP : 3128HEAD9 Ex date* 15 SEP 04 / Pay date . 15 SEP 04 

FHLMC GOLD Wl-0004 6.9 12-01-2010 69000 12,477.50 000 0 .00 12,477.50 Received this period 
2,170,000 .000 

CUSIP- 3128HEAD9 Ex date 15 OCT 04 / Pay date: 15 OCT 04 

FHLMC GOLD Wl-0004 6.9 12-01-2010 6 .9000 12,477.50 0 .00 0 .00 12,477.50 Received this period 
2,170,000,000 

CUSIP 3128HEAD9 Ex date 15 DEC 04 / Pay date. 15 DEC 04 

FHLMC GOLD W2-0024 6 971 10-01-2010 6 .9710 10,37617 000 0 .00 10,376.17 Received this period 
1,784,379 890 

CUSIP: 3128HGAZS Ex date 15 OCT 04 / Pay date: 15 OCT 04 
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FHLMC GOLD W2-0024 6 971 10-01-2010 6.9710 10,402 .97 000 0.00 10,402 .97 Received this period 

1,788,989.360 
CUSIP: 3128HGAZ5 Ex date, 15 JUL G4 / Pay date . 15 JUL 04 

FHLMC GOLD W2-0024 6 971 10-01-2010 69710 10,385 .16 0.00 0.00 10,385 .16 Received this period 
1,785,926.910 

CUSIP: 3128HGAZS Ex date. 15 SEP 04 / Pay date, 15 SEP 04 

FHLMC GOLD W2-0024 6.971 10-01-2010 69710 10,424 .53 0.00 0.00 10,424 .53 Received this period 
1,792,696.190 

CUSIP: 3128HGAZ5 Ex date. 15 APR 04 / Pay date* 15 APR 04 

FHLMC; GOLD W2-0024 6 971 10-01-2010 6.9710 10,441 .78 0.00 0.00 10,441 .78 Received this period 
1,795.663 590 

CUSIP: 3128HGAZS Ex date . 17 FEB 04 / Pay date : 17 FEB 04 

FHLMC GOLD W2-0024 6.971 ID-01-2010 69710 10,409 .42 0.00 0.00 10,409.42 Received this period 
1,790,097.980 

CUSIP, 3128HGAZB Ex date . 15 JUN 04 / Pay date, 15 JUN 04 

FHLMC GOLD W2-0024 6.971 10-01-2010 69710 10,36283 0.00 0.00 10,362.83 Received this period 
1,782,086 070 

CUSIP. 3128HGAZ5 Ex date : 15 DEC 04 / Pay date . 15 DEC 04 

FHLMC GOLD W2-0024 6 971 10-01-2010 6.9710 10,435 .57 000 0.00 10,435.57 Received this period 
1 .794,594 440 

CUSIP. 3128HGAZS Ex date* 15 MAR 04 / Pay date: 15 MAR 04 

FHLMC GOLD W2-0024 6.971 10-01-2010 69710 10,44796 0.00 0.00 10,447.96 Received this period 
1,796,725.200 

CUSIP* 3128HGAZS Ex date. 15 JAN 04 / Pay date 15 JAN 04 

FHLMC; GOLD W2-0024 6 971 10-01-2010 69710 10,367.11 000 0.00 10,367.11 Received this period 
1,782,822 270 

CUSIP. 3128HGAZ5 Ex date: 15 NOV 04 / Pay date . 15 NOV 04 

FHLMC GOLD W2-0024 6.971 10-01-2010 6.9710 10,39410 0.00 0.00 10,394.10 Received this period 
1,787,463.370 

CUSIP, 3128HGAZS Ex date : 16 AUG 04 / Pay date 16 AUG 04 

FHLMC GOLD W2-0024 6 971 10-01-2010 6.9710 10,418 .19 000 0.00 10,418 .19 Received this period 
1 .791,605 990 

CUSIP 3128HGAZ5 Ex date . 17 MAY 04 / Pay date : 17 MAY 04 

FHLMG MULTICLASS PREASSIGN 00073 4.5 4.5000 5,493.75 000 000 5,493.75 Received this period 
08-15-2013 1,465,000.000 
CUSIP: 31394WDA3 Ex date: 15 JUL 04 / Pay date . 15 JUL 04 
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FHLMC MULTICLASS PREASSIGN 00073 4.5 4.5000 5,493.75 0.00 0.00 5,493.75 Received this period 
08-15-2013 1,465,000.000 
CUSIP. 31394WDA3 Ex date . 17 MAY 04 / Pay date, 17 MAY 04 

FHLMC MULTICLASS PREASSIGN 00073 4.5 4.5000 5.49375 0.00 0.00 5,493.75 Received this period 
08-15-2013 1,465,000.000 
CUSIP. 31394WDA3 Ex date: 15 SEP 04 / Pay date : 15 SEP 04 

FHLMC MULTICLASS PREASSIGN 00073 4 5 45000 5,493.75 000 0.00 5,493.75 Received this period 
08-15-2013 1,465,000.000 
CUSIP: 31394WDA3 Ex date, 15 OCT 04 / Pay date. 15 OCT 04 

FHLMC MULTICLASS PREASSIGN 00073 4.5 4.5000 5,493.75 000 0.00 5,493.75 Received this period 
08-15-2013 1,465,000.000 
CUSIP. 31394WDA3 Ex date- 15 JUN 04 / Pay date . 15 JUN 04 

FHUMC MULTICLASS PREASSIGN 00073 4.5 4.5000 5,493.75 000 0.00 5,493.75 Received this period 
08-15-2013 1,465,000 000 
CUSIP, 31394WDA3 Ex date . 15 DEC 04 / Pay date: 15 DEC 04 

FHLMC MULTICLASS PREASSIGN 00073 4 5 45000 5,493.75 000 0.00 5,493.75 Received this period 
08-15-2013 1,465,000.000 
CUSIP. 31394WDA3 Ex date* 15 NOV 04 / Pay date . 15 NOV 04 

FHLMC MULTICLASS PREASSIGN 00073 4 5 4.5000 5,493.75 0.00 0.00 5,493.75 Received this period 
08-15-2013 1,465,000.000 
CUSIP 31394WDA3 Ex date, 16 AUG 04 / Pay date. 16 AUG 04 

FHLMC MULTICLASS PREASSIGN 00172 7.5 7.5000 1,689.20 000 0.00 1 .689 20 Received this period 
08-15-2030 270,271 .410 
CUSIP: 3133TPHD4 Ex date 17 MAY 04 / Pay date: 17 MAY 04 

FHLMC MULTICLASS PREASSIGN 00172 7 5 75000 1.790.04 000 0.00 1,790 04 Received this period 
08-15-2030 286,406.870 
CUSIP 3133TPHD4 Ex date: 15 APR 04 / Pay date* 15 APR 04 

FHUMC MULTICLASS PREASSIGN 00172 7 5 75000 2,01083 000 0.00 2,010.83 Received this period 
08-15-2030 321.733500 
CUSIP- 3133TPHD4 Ex date . 17 FEB 04 / Pay date 17 FEB 04 

FHLMC MULTICLASS PREASSIGN 00172 7.5 75000 1,88834 000 0.00 1,888.34 Received this period 
08-15-2030 302,134.230 
CUSIP. 3133TPHD4 Ex date : 15 MAR 04 / Pay date, 15 MAR 04 

FHLMC MULTICLASS PREASSIGN 00172 7.5 7.5000 2,112.24 0.00 0.00 2,112.24 Received this period 
08-15-2030 337,958690 
CUSIP: 3133TPHD4 Ex date . 15 JAN 04 / Pay date, 15 JAN 04 
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FHLMC MULTICLASS PREASSIGN 00172 7.5 7.5000 1,56552 000 000 1,565.52 Received this period 
08-15-2030 16.676.910 
CUSIP : 3133TPHD4 Ex date, 15 JUN 04 / Pay date : 15 JUN 04 

FHLMC MULTICLASS PREASSIGN 00284 4 5 45000 5,00625 0.00 0 .00 5,006.25 Received this period 
06-15-2029 1,335,000 .000 
CUSIP . 31394NMV7 Ex date . 15 JUN 04 / Pay date 15 JUN 04 

FHLMC MULTICLASS PREASSIGN 00284 4.5 45000 5,00625 000 0.00 5,006.25 Received this period 
06-15-2029 1,335 .000 000 
CUSIP- 31394NMV7 Ex data* 15 DEC 04 / Pay date : IS DEC 04 

FHLMC MULTICLASS PREASSIGN 00284 4 5 4.5000 5,006 .25 0 .00 0.00 5,006.25 Received this period 
06-15-2029 1 .335,000 000 
CUSIP : 31394NMV7 Ex date : 15 MAR 04 / Pay date: 15 MAR 04 

FHUMG MULTICLASS PREASSIGN 00284 4 5 4.5000 5,006 .25 0 .00 0.00 5,006 .25 Received this period 
06-15-2029 1,335,000 .000 
CUSIP : 31394NMV7 Ex date . 17 MAY 04 / Pay date : 17 MAY 04 

FHLMC MULTICLASS PREASSIGN 00284 4 5 4.5000 5,006 .25 0 .00 0.00 5,006 .25 Received this period 
06-15-2029 1,335,000 .000 
CUSIP . 31394NMV7 Ex date . 16 AUG 04 / Pay date : 16 AUG 04 

FHLMC MULTICLASS PREASSIGN 00284 4 5 4.5000 5,006 .25 0 .00 0.00 5,006 .25 Received this period 
06-15-2029 1,335,000 .000 
CUSIP 31394NMV7 Ex date : 15 NOV 04 / Pay date . 15 NOV 04 

FHLMG MULTICLASS PREASSIGN 00284 4.5 45000 5,00625 0 .00 0.00 5,006 25 Received this period 
06-15-2029 1,335,000-000 
CUSIP- 31394NMV7 Ex date . 15 JUL 04 / Pay date, 15 JUL 04 

FHLMC MULTICLASS PREASSIGN 00284 4.5 45000 5,00625 0 .00 0.00 5,006 25 Received this period 
06-15-2029 1,335,000 000 
CUSIP: 31394NMV7 Ex date : 15 OCT 04 / Pay date : 15 OCT 04 

FHLMC MULTICLASS PREASSIGN 00284 4 .5 4 .5000 5,00625 0 .00 0.00 5,006 .25 Received this period 
06-15-2029 1,335,000 .000 
CUSIP. 31394NMV7 Ex date : 15 SEP 04 / Pay date: 15 SEP 04 

FHLMC MULTICLASS PREASSIGN 00284 4 .5 45000 5.00625 000 0.00 5,006 .25 Received this period 
06-15-2029 1,335,000 .000 
CUSIP 31394NMV7 Ex date : 15 APR 04 / Pay date. 15 APR 04 

FHLMC MULTICLASS PREASSIGN 00298 5 5.0000 6,479 .17 0 .00 0 .00 6,479 .17 Received this period 
09-15-2018 0.000 
CUSIP: 31394LNK4 Ex date: 15 JAN 04 / Pay date: 15 JAN 04 
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FHLMC MULTICLASS PREASSIGN 00366 4 .5 45000 2,475 .00 000 0.00 2,475 .00 Received this period 
03-15-2017 0000 
CUSIP, 31394XRFS Ex date 15 JUL 04 / Pay date. 15 JUL 04 

FHLMC MULTICLASS PREASSIGN 00366 4 .5 45000 2,475 .00 000 0.00 2,475 .00 Received this period 
03-15-2017 660,000000 
CUSIP* 31394XRF5 Ex date . 15 JUN 04 / Pay date: 15 JUN 04 

FHLMC MULTICLASS PREASSIGN 00454 S 5 5 .5000 6,714 .58 0.00 000 6,714 58 Received this period 
03-15-2028 1,465,000 000 
CUSIP, 31394XUX2 Ex date . 15 JUN 04 / Pay date . 15 JUN 04 

FHLMC MULTICLASS PREASSIGN 00671 4 5 45000 7,125 .00 000 000 7,125 00 Received this period 
10

. 
15-2017 1,900,000 .000 

CUSIP: 31394XM86 Ex date : 15 JUN 04 / Pay dale, 15 JUN 04 

FHLMC MULTICLASS PREASSIGN 00671 4 .5 45000 7,12500 000 0.00 7,125 00 Received this period 
10-15-2017 1,900,000 .000 
CUSIP: 31394XM86 Ex date 15 DEC G4 / Pay date 15 DEC 04 

FHLMC MULTICLASS PREASSIGN 00671 4 5 4,5000 7 .125 .00 0.00 0.00 7,125 .00 Received this period 
10-15-2017 1,900,000 000 
CUSIP 31394XM86 Ex date . 15 NOV 04 / Pay date . 15 NOV 04 

FHLMC MULTICLASS PREASSIGN 00671 4 .5 4-5000 7,125 .00 0.00 0.00 7,125 .00 Received this period 
10-15-2017 1,900,000 .000 
CUSIP. 31394XM86 Ex date : 16 AUG 04 / Pay date . 16 AUG 04 

FHLMC MULTICLASS PREASSIGN 00671 4 .5 4 .5000 7,125 .00 0.00 0.00 7,125 .00 Received this period 
10-15-2017 1,900,000 000 
CUSIP: 31394XM86 Ex date, 15 JUL 04 / Pay date: 15 JUL 04 

FHLMC MULTICLASS PREASSIGN 00671 4 5 4.5000 7,125 .00 000 000 7,125 .00 Received this period 
10-15-2017 1,900,000 .000 
CUSIP: 31394XM86 Ex date : 15 SEP 04 / Pay date* 15 SEP 04 

FHLMC MULTICLASS PREASSfGN 00671 4.5 4 .5000 7,125.00 0.00 0.00 7,125 .00 Received this period 
10-15-2017 1,900,000 000 
CUSIP . 31394XM86 Ex date 15 OCT 04 / Pay date. 15 OCT 04 

FHLMC MULTICLASS PREASSIGN 00823 S 5.0000 5,75000 000 0.00 5,750 .00 Received this period 
01-15-2033 1,380,000 000 
CUSIP. 31394X4G8 Ex date: 17 MAY 04 1 Pay date: 17 MAY 04 

FHLMC MULTICLASS PREASSIGN 00823 5 5.0000 5,750.00 0.00 0.00 5,750 .00 Received this period 
01-15-2033 0.000 
CUSIP . 31394X4G8 Ex date. 15 JUN 04 / Pay date : 15 JUN 04 
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FHLMC MULTICLASS PREASSIGN 00871 6 60000 7.15000 000 000 7,150 .00 Received this period 
09-25-2016 274 .240 
CUSIP : 3139206GO Ex date: 26 NOV 04 / Pay date* 26 NOV 04 

FHLMC MULTICLASS PREASSIGN 00871 6 60000 7,150.00 0.00 0.00 7,150 .00 Received this period 
09-25-2016 1,429,999 .990 
CUSIP . 3139206GO Ex date: 25 MAR 04 / Pay date, 25 MAR 04 

FHLMC MULTICLASS PREASSIGN 00871 6 6 .0000 7,15000 0 .00 0.00 7,150 00 Received this period 
09-25-2016 1 .429,999 .990 
CUSIP . 3139206GO Ex date- 25 MAY 04 / Pay date : 25 MAY 04 

FHLMC MULTICLASS PREASSIGN 00871 6 6 .0000 7,150 .00 0 .00 0.00 7,150.00 Received this period 
09-25-2016 1,429,999 990 
CUSIP. 3139206GO Ex date: 25 JUN 04 / Pay date: 25 JUN 04 

FHLMC MULTICLASS PREASSIGN 00871 6 6 .0000 7.15000 000 000 7,150.00 Received this period 
09-25-2016 1,429,999 990 
CUSIP. 3139206GO Ex date . 27 SEP 04 / Pay date : 27 SEP 04 

FHLMC MULTICLASS PREASSIGN 00871 6 60000 7,150 .00 000 0.00 7,150.00 Received this period 
09-25-2016 1,429,999 .990 
CUSIP, 3139206GO Ex date 26 JAN 04 / Pay date . 26 JAN 04 

FHLMC MULTICLASS PREASSIGN 00871 6 6 .0000 7,15000 0.00 0.00 7,150.00 Received this period 
09-25-2016 1,429,999.990 
CUSIP: 3139206GO Ex date . 26 JUL 04 / Pay date . 26 JUL 04 

FHLMC MULTICLASS PREASSIGN 00871 6 6 .0000 7,15000 000 0.00 7,150 00 Received this period 
09-25-2016 1,429 .999 .990 
CUSIP, 3139206GO Ex date : 25 OCT 04 / Pay date 25 OCT 04 

FHLMC MULTICLASS PREASSIGN 00871 6 6.0000 7,150 .00 0 .00 0.00 7,150.00 Recelved this period 
09-25-2016 1 .429,999 990 
CUSIP. 3139206GO Ex date . 25 AUG 04 / Pay date 25 AUG 04 

FHLMC MULTICLASS PREASSIGN 00871 6 6 .0000 7,15000 000 000 7,150.00 Received this period 
09-25-2016 1,429,999 .990 
CUSIP: 3139206GO Ex date . 25 FEB 04 / Pay date. 25 FEB 04 

FHLMC MULTICLASS PREASSIGN 00871 6 6.0000 7,15000 000 000 7,150 00 Received this- period 
09-25-2016 1,429,999 .990 
CUSIP. 3139206GO Ex date . 26 APR 04 / Pay date . 26 APR 04 

FHLMC MULTICLASS SER 2668 CL AD 4 4.0000 5,23333 0.00 0.00 5,233.33 Received this period 
01-15-2015 1,570,000.000 
CUSIP, 31394HTD3 Ex date . 17 FEB 04 / Pay date: 17 FEB 04 
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FHLMC MULTICLASS SER 2668 CL AD 4 40000 5,23333 0.00 0.00 5,233 .33 Received this period 
01-15-2015 1,570,000 000 
CUSIP . 31394HTD3 Ex date, 15 JUN 04 / Pay date : 15 JUN 04 

FHLMC MULTICLASS SER 2668 CL AD 4 4 .0000 5,233 .33 0.00 000 5,233 .33 Received this period 
01-15-2015 1,570,000 000 
CUSIP, 31394HTD3 Ex date 15 MAR 04 / Pay date 15 MAP 04 

FHLMC MULTICLASS SER 2668 CL AD 4 40000 5,233.33 0.00 0 .00 5,233 .33 Received this period 
01-15-2015 1,570,000.000 
CUSIP . 31394HTD3 Ex date: 15 JAN 04 / Pay date . 15 JAN 04 

FHLMC MULTICLASS SER 2668 CL AD 4 40000 5,23333 0.00 0 .00 5,233 .33 Received this period 
01-15-2015 1,570,000.000 
CUSIP . 31394HTD3 Ex date- 16 AUG 04 / Pay date. 16 AUG 04 

FHLMC MULTICLASS SER 2668 CL AD 4 4 .0000 5,233 .33 0.00 0 .00 5,233 .33 Received this period 
01-15-2015 1,570,000 000 
CUSIP . 31394HTD3 Ex date 17 MAY 04 / Pay date. 17 MAY 04 

FHLMC MULTICLASS SER 2668 CL AD 4 40000 5,233 .33 0.00 0.00 5,233 .33 Received this period 
01-15-2015 0.000 
CUSIP : 31394HTD3 Ex date . 15 OCT 04 / Pay date . 15 OCT 04 

FHLMC MULTICLASS SER 2668 CL AD 4 40000 5,23333 000 0 .00 5,233 33 Received this period 
01-15-2015 1,570,000 000 
CUSIP: 31394HTD3 Ex date 15 JUL 04 / Pay date : 15 JUL 04 

FHLMC MULTICLASS SER 2668 CL AD 4 4.0000 5,233 .33 0.00 0 .00 5,233 33 Received this period 
01-15-2015 1,570,000.000 
CUSIP. 31394HTD3 Ex date : 15 SEP 04 / Pay date : 15 SEP 04 

FHLMC MULTICLASS SER 2668 CL AD 4 4.0000 5,233 .33 000 0.00 5,233 .33 Received this period 
01-15-2015 1,570 .000 000 
CUSIP . 31394HTD3 Ex date : 15 APR 04 / Pay date : 15 APR 04 

FHLMC MULTICLASS SER 2748 CL LD 4 5 4.5000 4,443 .75 0.00 0.00 4,443 .75 Received this period 
06-15-2016 1,185,000 .000 
CUSIP- 31394PTV5 Ex date 15 JUL 04 / Pay date : 15 JUL 04 

FHLMC MULTICLASS SER 2748 CL LD 4.5 4.5000 4,443 .75 0.00 000 4,443 .75 Received this period 
06-16-2016 0.000 
CUSIP. 31394PTV5 Ex date- 16 AUG 04 / Pay date: 16 AUG 04 

FHLMC MULTICLASS SER 2859 CL PC 5 5 55000 8,204 .17 000 0.00 8,204 .17 Received this period 
11-15-2027 1,790 .000 000 
CUSIP 31395FFU3 Ex date. 15 DEC 04 / Pay date 15 DEC 04 
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FHLMC MULTICLASS SER 2867 CIL LD 5 5 55000 4,927 .08 0 .00 0 .00 4,927.08 Received this period 
07-15-2028 1,075,000.000 
CUSIP : 31395GNX6 Ex date 15 DEC 04 / Pay date- 15 DEC 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 7.0000 8,91464 000 0 .00 8,914.64 Received this period 
02-25-2043 1,528,224 240 
CUSIP : 31393LFMO Ex date. 25 MAR 04 / Pay date: 25 MAR 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 7.0000 9,48072 0.00 0 .00 9,480.72 Received this period 
02-25-2043 1,625,265.620 
CUSIP : 31393LFMO Ex date. 26 JAN 04 / Pay date: 26 JAN 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 70000 7,308.75 000 0 .00 7,308 .75 Received this period 
02-25-2043 1,252,929 .050 
CUSIP : 31393LFMO Ex date* 25 AUG 04 / Pay date- 25 AUG 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 70000 6,214.92 000 0 .00 6,214.92 Received this penod 
02-25-2043 1,065,414.170 
CUSIP : 31393LFMO Ex date : 27 DEC 04 / Pay date, 27 DEC 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 7.0000 9,17307 0.00 0 .00 9,173 07 Received this period 
02-25-2043 1,572,527.140 
CUSIP 31393LFMO Ex date . 25 FEB 04 / Pay date . 25 FEB 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 7.0000 6,973.38 0.00 0 .00 6,973.38 Received this period 
02-25-2043 1,195.437 290 
CUSIP . 31393LFMO Ex date* 27 SEP 04 / Pay date 27 SEP 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 7.0000 8,281 .18 0.00 0 .00 8,281 .18 Received this period 
02-25-2043 1,419 .630 .620 
CUSIP 31393LFMO Ex date . 25 MAY 04 / Pay date, 25 MAY 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 70000 8,006.30 0.00 0 .00 8,006 .30 Received this period 
02-25-2043 1,372.507.970 
CUSIP. 31393LFMO Ex date : 25 JUN 04 / Pay date, 25 JUN 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 7.0000 6,686 .99 0.00 0.00 6,686.99 Received this period 
02-25-2043 1,146,340 690 
CUSIP: 31393LFMO Ex date . 25 OCT 04 / Pay date : 25 OCT 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 70000 8,637.03 0.00 0.00 8,637.03 Received this period 
02-25-2043 1,480,634 .190 
CUSIP: 31393LFMO Ex date' 26 APR 04 / Pay date 26 APR 04 

FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 7.0000 7,648 .38 000 0.00 7,648 38 Received this period 
02-25-2043 1,311,151 .670 
CUSIP* 31393LFMO Ex date: 26 JUL 04 / Pay date . 26 JUL 04 
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FHLMC MULTICLASS SERIES T-54 CLASS-3A 7 70000 6,433 .65 000 0.00 6,433.65 Received this period 
02-25-2043 1,102,911 .360 
CUSIP, 31393LFMO Ex date- 26 NOV 04 / Pay date : 26 NOV 04 

FHLMC MULTICLASS SERIES 2752 CL PE 5 5.0000 6,104 .17 0.00 0.00 6,104.17 Received this period 
02-15-2028 1,465,000.000 
CUSIP: 31394FIMCO Ex date : 16 AUG 04 / Pay date . 16 AUG 04 

FHLMC MULTICLASS SERIES 2752 CL PE 5 5 .0000 6,104 .17 0.00 0.00 6,104.17 Received this period 
02-15-2028 1,465,000 .000 
CUSIP: 31394RMCO Ex date, 15 SEP 04 / Pay date: 15 SEP 04 

FHLMC MULTICLASS SERIES 2752 CL PE 5 50000 6,104 .17 0.00 0.00 6,104.17 Received this period 
02-15-2028 1,465,000 .000 
CUSIP: 31394RMCO Ex date- 15 JUL 04 / Pay date . 15 JUL 04 

FHLMC MULTICLASS SERIES 2752 CL PE 5 5.0000 6,104 .17 0.00 0.00 6,104 .17 Received this period 
02-15-2028 1,465,000 .000 
CUSIP: 31394RMCO Ex date- 15 OCT 04 / Pay date : 15 OCT 04 

FHLMC MULTICLASS SERIES 2752 CL PE 5 5 .0000 6,104 .17 0.00 0.00 6,104 .17 Received this period 
02-15-2028 1,465,000 .000 
CUSIP, 31394RMCO Ex date: 15 NOV 04 / Pay date: 15 NOV 04 

FHLMC MULTICLASS SERIES 2752 CL PE 5 50000 6,104 .17 0.00 0.00 6,104 .17 Received this period 
02-15-2028 1,465,000 .000 
CUSIP: 31394RMCO Ex date: 15 DEC 04 / Pay date . 15 DEC 04 

FHLMC MULTICLASS 2301 CL BC 6 5 6 .5000 325 .38 0.00 0.00 325 .38 Received this period 
04-15-2016 60,070 .370 
CUSIP: 3133TSTR4 Ex date . 15 JAN 04 / Pay date . 15 JAN 04 

FHLMC MULTICLASS 2301 CL BC 6 5 6 .5000 11980 000 0.00 119 .80 Received this period 
04-15-2016 22,117 .550 
CUSIP. 3133TSTR4 Ex date : 17 FEB 04 / Pay date . 17 FEB 04 

FHLMC POOL #A1 -3030 5% 09-01-2033 BEO 50000 4,31634 0.00 000 4,316 .34 Received this period 
1,397920 

CUSIP 31296MLK3 Ex date- 15 JAN 04 / Pay date, 15 JAN 04 

FHLMC POOL #Al-9168 5 5% 03-01-2034 BEO 55000 6,80962 000 0.00 6,809 .62 Received this period 
1,485,736 .260 

CUSIP : 31296UFH9 Ex date- 17 MAY 04 / Pay date- 17 MAY 04 

FHLMC POOL #A1 -9168 5.5% 03-01-2034 BEO 5.5000 6,687 .82 0.00 0.00 6,687 .82 Received this period 
60,793 .870 

CUSIP : 31296UFH9 Ex date : 15 JUN 04 / Pay date: 15 JUN 04 
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FHLMC POOL #A15075 4 5% 10-01-2033 BEO 4.5000 1,325.73 0.00 0.00 1,325.73 Received this period 

353,528.980 
CUSIP: 31296PT85 Ex date. 17 FEB 04 / Pay date . 17 FEB 04 

FHLMC POOL #A15075 4.5% 10-01-2033 BEO 45000 1,32175 0.00 0.00 1,321.75 Received this period 
531.650 

CUSIP 31296PT85 Ex date- 15 MAR 04 / Pay date, 15 MAR 04 

FHLMC POOL #A15075 4.5% 10-01-2033 BEO 45000 1,331 25 000 0.00 1,331.25 Received this period 
355,000.940 

CUSIP. 31296PT85 Ex date, 15 JAN 04 / Pay date. 15 JAN 04 

FHLMC POOL #C0-1 622 S% 09-01 -2033 BEO 50000 4.333.33 0.00 0.00 4,333.33 Received this period 
3.624990 

CUSIP: 31292HYT5 Ex date . 17 FEB 04 / Pay date : 17 FEB 04 

FHLMC POOL #CO1674 5.5% 11-01-2033 BEO 55000 15,352 .64 0.00 0.00 15,352 .64 Received this period 
3,349,666.530 

CUSIP: 312921-12FO Ex date. 15 JAN 04 / Pay date* 15 JAN 04 

FHLMC POOL #CO1674 5.5% 11-01-2033 BEO 5.5000 14,92674 000 0.00 14,926 .74 Received this period 
68,850.380 

CUSIP: 31292H2FO Ex date. 15 APR 04 / Pay date . 15 APR 04 

FHLMC POOL #CO1674 5.5% 11-01-2033 BEC, 55000 15,255 .12 0.00 0.00 15,255 .12 Received this period 
3,328,388 830 

CUSIP: 312921-12FO Ex date. 17 FEB 04 / Pay date . 17 FEB 04 

FHLMC POOL #CO1674 5 5% 11-01-2033 BEC, 5.5000 15,15833 000 0.00 15,158 .33 Received this period 
3,307,272.770 

CUSIP. 31292H2FO Ex date- 15 MAR 04 / Pay date, 15 MAR 04 

FHLMC POOL #GI-1320 6% 04-01-2014 BEO 6.0000 3,289.33 0.00 0.00 3,289.33 Received this period 
657,865.550 

CUSIP. 31283KPD4 Ex date. 17 MAY 04 / Pay date : 17 MAY 04 

FHLMC POOL #G1-1320 6% 04-01-2014 BEO 60000 2,760.79 0.00 0.00 2,760.79 Received this period 
552,158.160 

CUSIP- 31283KPD4 Ex date, 15 OCT 04 / Pay date: 15 OCT 04 

FHLMC POOL #GI-1320 6% 04-01-2014 BEO 60000 2,836.17 0.00 0.00 2,836.17 Received this period 
567,234.400 

CUSIP- 31283KPD4 Ex date: 15 SEP 04 / Pay date : 15 SEP 04 

FHLMC POOL #G1-1320 6% 04-01-2014 BEO 60000 3,430.58 0.00 0.00 3,430.58 Received this period 
686,115.330 

CUSIP: 31283KPD4 Ex date: 15 APR 04 / Pay date : 15 APR 04 
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FHLMC POOL #GI-1320 6% 04-01-2014 BED 60000 2,930.84 000 000 2,930.84 Received this period 

586,168 .130 
CUSIP: 31283KPD4 Ex date* 16 AUG 04 / Pay date 16 AUG 04 

FHLMC POOL #GI-1320 6% 04-01-2014 BEO 60000 3,03219 0.00 000 3,032.19 Received this period 
606,438360 

CUSIP. 31283KPD4 Ex date . 15 JUL 04 / Pay date. 15 JUL 04 

FHLMC POOL #Gl-1320 6% 04-01-2014 BEO 60000 3,632.51 0.00 000 3,632 51 Received this period 
726,501 .730 

CUSIP: 31283KPD4 Ex date, 17 FEB 04 / Pay date, 17 FEB 04 

FHLMC POOL #GI -1320 6% 04-01-2014 BEO 60000 3,145.79 0,00 000 3,145 .79 Received this period 
629,158 .210 

CUSIP, 31283KPD4 Ex date . IS JUN 04 / Pay date, 15 JUN 04 

FHLMC POOL #GI-1320 6% 04-01-2014 BEO 6.0000 2,618.75 000 0.00 2,618 .75 Received this period 
13,982.320 

CUSIP* 31283KPD4 Ex date : 15 DEC 04 Pay date* 15 DEC 04 

FHLMC POOL #GI-1320 6% 04-01-2014 BED 6.0000 3,531 94 000 0.00 3,531 .94 Received this period 
706,387 .980 

CUSIP: 31283KPD4 Ex date 15 MAR 04 Pay date 15 MAR 04 

FHLMC POOL #GI-1320 6% 04-01-2014 BEO 60000 3,767.27 0.00 0.00 3,767 .27 Received this period 
753,453,030 

CUSIP- 31283KPD4 Ex date : 15 JAN 04 / Pay date 15 JAN 04 

FHLMC POOL #Gl-1320 6% 04-01-2014 BED 60000 2,68868 0.00 0.00 2,688 .68 Received this period 
537,736 .630 

CUSIP: 31283KPD4 Ex date 15 NOV 04 / Pay date : 15 NOV 04 

FHLMC POOL #1 BI 794 ADJ RT 06-01-2034 0000 4,281 .80 0.00 000 4,281 .80 Received this period 
0.000 

CUSIP. 3128JL3C1 Ex date . 16 AUG 04 / Pay date : 16 AUG 04 

FNMA CMO SER 2002-Tl 9 CL Al 6 5 65000 15,607 .31 000 0.00 15,607.31 Received this period 
07-25-2042 BED 1,537,148 .840 
CUSIP- 31392GVP7 Ex date: 25 JUN 04 / Pay date : 25 JUN 04 

FNMA CMO SER 2002-Tl 9 CL Al 6 .5 65000 7,362.44 0.00 0.00 7,362 .44 Received this period 
07-25-2042 BEO 1,359,221,680 
CUSIP: 31392GVP7 Ex date* 25 OCT 04 / Pay date . 25 OCT 04 

FNMA CMO SER 2002-Tl 9 CL At 6 5 6 .5000 16,980 .82 000 0.00 16,980.82 Received this period 
07-25-2042 BED 3,134,920 440 
CUSIP: 31392GVP7 Ex date. 26 APR 04 / Pay date, 26 APR 04 
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Income 
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FNMA CMO SER 2002-T19 CL Al 6 .5 6.5000 8,055 .26 0.00 0.00 8,055.26 Received this period 
07-25-2042 BED 1,487,125 .540 
CUSIP: 31392GVP7 Ex date . 26 JUL 04 / Pay date- 26 JUL 04 

FNMA CMO SER 2002-TI 9 CL Al 6 5 6.5000 7,110 .25 000 0.00 7,110.25 Received this period 
07-25-2042 BEO 1,312,662 .110 
CUSIP: 31392GVP7 Ex date : 26 NOV 04 / Pay date, 26 NOV 04 

FNMA CMO SER 2002-T19 CL At 6 5 65000 17,366 .70 000 000 17,366 .70 Received this period 
07-25-2042 BEO 3,206,159 970 
CUSIP: 31392GVP7 Ex date : 25 MAR 04 / Pay date- 25 MAR 04 

FNMA CMO SER 2002-TI 9 CL At 6 5 65000 7,50164 0 .00 0.00 7,501 .64 Received this period 
07.25-2042 BEO 1,384,918 460 
CUSIP, 31392GVP7 Ex date . 26 JAN 04 Pay date- 26 JAN 04 

FNMA CMO SER 2002-TI 9 CL Al 6 5 6.5000 7,757 .46 0 .00 0.00 7,757 .46 Received this period 
07-25-2042 BEO 1,432,150 .860 
CUSIP. 31392GVP7 Ex date. 25 AUG 04 Pay date, 25 AUG 04 

FNMA CMO SER 2002-T19 CL At 6 .5 6.5000 6,93174 000 0.00 6,931 .74 Received this period 
07-25-2042 BEO 1 .279,706 .950 
CUSIP : 31392GVP7 Ex date . 27 DEC 04 Pay date- 27 DEC 04 

FNMA CMO SER 2002-T19 CL Al 6 5 65000 7,320 .10 000 0.00 7,320 .10 Received this period 
07-25-2042 BEO 3,281,455,870 
CUSIP. 31392GVP7 Ex date, 25 FEB 04 Pay date . 25 FEB 04 

FNMA CMO SER 2002-Tl 9 CL Al 6 5 65000 7,578 .19 0 .00 000 7,578 19 Received this period 
07-25-2042 BEO 1,399,053 730 
CUSIP: 31392GVP7 Ex date 27 SEP 04 Pay date 27 SEP 04 

FNMA CMO SER 2002-Tl 9 CL At 6 5 65000 16,387 .44 000 0.00 16,387.44 Received this period 
07-25-2042 BEO 3,025,379.020 
CUSIP, 31392GVP7 Ex date . 25 MAY 04 Pay date 25 MAY 04 

FNMA POOL # 375070 7.055 04-01-2007 BEO 7.0550 13,11932 0100 0 .00 13,119 .32 Received this period 
2,231,492.690 

CUSIP 31377ET33 Ex date : 25 FEB 04 / Pay date . 25 FEB 04 

FNMA POOL # 375070 7 055 04-01-2007 BEO 70550 13,087 .34 0 .00 0.00 13,087.34 Received this period 
2,226,054 .390 

CUSIP . 31377ET33 Ex date' 26 APR 04 / Pay date, 26 APR 04 

FNMA POOL # 375070 7.055 04-01-2007 BEO 7.0550 13,07120 0.00 0.00 13,071 .20 Received this period 
2,223,307 .570 

CUSIP. 31377ET33 Ex date: 25 MAY 04 / Pay date* 25 MAY 04 
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FNMA POOL # 375070 7.055 04-01-2007 BEO 70550 13,054.94 000 000 13,054.94 Received this period 
2,220,542.150 

CUSIP- 31377ET33 Ex date . 25 JUN 04 / Pay date . 25 JUN 04 

FNMA POOL # 375070 7,055 04-01-2007 BEO 7.0550 13,103.38 0 .00 0 .00 13,103 .38 Received this period 
2,228,782.710 

CUSIP 31377ET33 Ex date : 25 MAR 04 / Pay date : 25 MAR 04 

FNMA POOL # 375070 7 055 04-01-2007 BEO 7.0550 13,135.14 0 .00 0 .00 13,135 .14 Received this period 
2,234,184.410 

CUSIP, 31377ET33 Ex date . 26 JAN 04 / Pay date . 26 JAN 04 

FNMA POOL # 375070 7.055 04-01-2007 BEO 7.0550 13,038.57 0 .00 0 .00 13,038 .57 Received this period 
2,217,758.010 

CUSIP 31377ET33 Ex date . 26 JUL 04 / Pay date 26 JUL 04 

FNMA POOL # 375070 7.055 04-01-2007 BEO 7.0550 187,903.49 0 .00 0 .00 187,903 .49 Received this period 
2,214,954.980 

CUSIP- 31377ET33 Ex date : 25 AUG 04 / Pay date : 25 AUG 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 6.0000 6,932.36 0 .00 0 .00 6,932 36 Received this period 
1,386,472 .770 

CUSIP- 31371 KRY9 Ex date: 26 JAN 04 / Pay date: 26 JAN 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 60000 5,30069 0.00 0 .00 5,300.69 Received this period 
1,060,138.160 

CUSIP- 31371KRY9 Ex date: 26 JUL 04 / Pay date : 26 JUL 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 60000 4,83098 0 .00 0 .00 4,830.98 Received this penod 
966.195860 

CUSIP 31371KRY9 Ex date 25 OCT 04 / Pay date* 25 OCT 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 60000 5,103 .07 0.00 0 .00 5,103.07 Received this period 
1,020,614 .870 

CUSIP . 31371 KRY9 Ex date* 25 AUG 04 / Pay date : 25 AUG 04 

FNMA POOL #254403 6% DUE 08-01-2017 13EG 60000 6,70273 0 .00 0 .00 6,702.73 Received this period 
1,340 .545 160 

CUSIP 31371 KRY9 Ex date : 25 FEB 04 / Pay date. 25 FEB 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 6.0000 4,577 .59 0.00 0.00 4,577.59 Received this period 
23,563 .050 

CUSIP: 31371KRY9 Ex date : 27 DEC 04 / Pay date 27 DEC 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 6.0000 6,200 .38 000 0.00 6,200.38 Received this period 
1,240 .076 .810 

CUSIP- 31371KRY9 Ex date : 26 APR 04 / Pay date- 26 APR 04 
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Fixed income 
FNMA POOL #254403 6% DUE 08-01-2017 REG 6.0000 4,689.68 0.00 0.00 4,689.68 Received this period 

937,935.390 
CUSIP . 31371KRY9 Ex date : 26 NOV 04 / Pay date : 26 NOV 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 60000 5,865.68 0.00 0 .00 5,865 68 Received this period 
1,173,135.700 

CUSIP- 31371KRY9 Ex date : 25 MAY 04 / Pay date : 25 MAY 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 6.0000 5,549.93 000 0 .00 5,549 .93 Received this period 
1,109,985 690 

CUSIP . 31371 KRY9 Ex date- 25 JUN 04 / Pay date, 25 JUN 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 60000 6,51681 0.00 0 .00 6,516 81 Received this period 
1 .303,362.180 

CUSIP : 31371KRY9 Ex date, 25 MAR 04 / Pay date : 25 MAR 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 60000 4,96489 000 0 .00 4,964.89 Received this period 
992,977810 

CUSIP 31371KRY9 Ex date 27 SEP 04 / Pay date, 27 SEP 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 6.0000 6,34793 0.00 0 .00 6,347.93 Received this period 
CTF DUE 05-01-2009 REG 1,269,585 390 
CUSIP . 31372V6V3 Ex date 25 MAR 04 / Pay date- 2S MAR 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 6.0000 6,151 .65 0.00 0 .00 6,151 .65 Received this period 
CTF DUE 05-01-2009 REG 1,230,329.110 
CUSIP* 31372V6V3 Ex date: 26 APR 04 / Pay date . 26 APR 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 60000 5,09034 0.00 0 .00 5,090.34 Received this period 
CTF DUE 05-01-2009 REG 1,018,068.150 
CUSIP- 31372V6V3 Ex date: 27 SEP 04 / Pay date. 27 SEP 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 60000 5,917.37 000 0.00 5,917.37 Received this period 
CTF DUE 05-01-2009 REG 1 .183,474.290 
CUSIP . 31372V6V3 Ex date, 25 MAY 04 / Pay date. 25 MAY 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 60000 5,718.37 0.00 0 .00 5,718.37 Received this period 
CTF DUE 05-01-2009 REG 1,143,673 880 
CUSIP, 31372V6V3 Ex date, 25 JUN 04 / Pay date : 25 JUN 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 60000 5,524.39 0.00 0 .00 5,524.39 Received this period 
CTF DUE 05-01-2009 REG 1,104,878 910 
CUSIP: 31372V6V3 Ex date . 26 JUL 04 / Pay date . 26 JUL 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 6.0000 5,31307 0.00 0.00 5,313.07 Received this period 
CTF DUE 05-01-2009 REG 1,062,613 .380 
CUSIP. 31372V6V3 Ex date 25 AUG 04 / Pay date. 25 AUG 04 
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FNMA POOL #284484 6 GTD MTG PASS THAU 60000 4,912 .18 000 0.00 4,912.18 Received this period 
CTF DUE 05-01-2009 REG 30,056980 
CUSIP. 31372V6V3 Ex date. 25 OCT 04 / Pay date : 25 OCT 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 6.0000 6,819 .25 0 .00 0 .00 6,819.25 Received this period 
CTF DUE 05-01-2009 REG 1,363,849 860 
CUSIP . 31372V6V3 Ex date. 26 JAN 04 / Pay date: 26 JAN 04 

FNMA POOL #284484 6 GTD MTG PASS THRU 6.0000 6,601 .37 0.00 0 .00 6 .601 .37 Received this pedod 
CTF DUE 05-01-2009 REG 1 .320,274.540 
CUSIP* 31372V6V3 Ex date. 25 FEB 04 / Pay date . 25 FEB 04 

FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 3,069 .73 0.00 0 .00 3,069 .73 Received this period 

CUSIP' 31374TUQO Ex date : 27 SEP 04 / Pay date . 27 SEP 04 
613,946730 

FNMA POOL #323791 6% DUE 06-01-2014 REG 60000 3,631 .53 0.00 0 .00 3,631 .53 Received this period 

CUSIP : 31374TUQO Ex date- 25 MAY 04 / Pay date- 25 MAY 04 
726,305750 

FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 3,453.40 0.00 0 .00 3,453 .40 Received this period 

CUSIP . 31374TUQO Ex date . 25 JUN 04 / Pay date: 25 JUN 04 
690,679580 

FNMA POOL #323791 6% DUE 06-01-2014 REG 60000 3,303.38 0.00 0 .00 3,303 .38 Received this period 

CUSIP . 31374TUQO Ex date . 26 JUL 04 / Pay date: 26 JUL 04 
660,676 .010 

FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 3,183.46 000 000 3,183 .46 Received this period 

CUSIP . 31374TUQO Ex date, 25 AUG 04 / Pay date : 25 AUG 04 
636,691 .350 

FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 2,971 .23 0 .00 0.00 2,971 .23 Received this period 

CUSIP . 31374TUQO Ex date . 25 OCT 04 / Pay date 25 OCT 04 
594,245560 

FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 4,17963 0 .00 0.00 4,179 .63 Received this period 

CUSIP : 31374TUQO Ex date . 26 JAN 04 / Pay date : 26 JAN 04 
835,926 .370 

FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 2,808 .96 000 0.00 2,808.96 Received this period 

CUSIP : 31374TUQO Ex date : 27 DEC 04 / Pay date : 27 DEC 04 
19,096540 

FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 4,016 .37 0 .00 0.00 4,016.37 Received this period 

CUSIP : 31374TUQO Ex date : 25 FEB 04 / Pay date : 25 FEB 04 
803 .273 .300 



------ 7777-77-77 1177,777-7-7- 
r 473' lid Mont Account n 0 

FORUM_ ~-TATTERSALL-S L ; Account Name*FREEDOW 
IIJAN 04 -,31, DEC'04',' 

% . . . .... . . 

Page 367 of 45Z + Income & Expense Detail - Base Currency 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
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FNMA POOL #323791 6% DUE 06-01-2014 REG 6.0000 2,890.15 0.00 0.00 2,890.15 Received this period 

578,030.250 
CUSIP. 31374TUQO Ex date, 26 NOV 04 / Pay date . 26 NOV 04 

FNMA POOL #323791 6% DUE 06-01-2014 REG 60000 3,889.30 0.00 0.00 3,889.30 Received this period 
777,859900 

CUSIP. 31374TUQO Ex date . 25 MAR 04 / Pay date 25 MAR 04 

FNMA POOL #323791 6% DUE 06-01-2014 REG 60000 3,770.73 000 000 3,770 73 Received this period 
754,145.080 

CUSIP: 31374TUQO Ex date- 26 APR 04 / Pay date : 26 APR 04 

FNMA POOL #357632 5 5% 1G-01-2034 BEO 55000 6,209.80 0.00 0.00 6,209.80 Received this period 
20,263.390 

CUSIP: 31376KHH2 Ex date, 26 NOV 04 / Pay date . 26 NOV 04 

FNMA POOL #373358 7 5% DUE 03-01-2027 7.5000 2,576.39 0.00 0.00 2,576.39 Received this period 
REG 412,221 .900 
CUSIP- 31377CVVT6 Ex date: 27 SEP 04 / Pay date : 27 SEP 04 

FNMA POOL #373358 7.5% DUE 03-01-2027 75000 3,03198 0.00 0.00 3,031.98 Received this penod 
REG 485,116.870 
CUSIP 31377CVVT6 Ex date: 25 MAY 04 / Pay date. 25 MAY 04 

FNMA POOL #373358 7.5% DUE 03-01-2027 7.5000 2,89259 0.00 0.00 2,892 59 Received this period 
REG 462,814.510 
CUSIP 31377CVVT6 Ex date . 25 JUN 04 / Pay date* 25 JUN 04 

FNMA POOL #373358 7.5% DUE 03-01-2027 7.5000 2,887.14 0.00 0.00 2,887.14 Received this period 
REG 461,943.180 
CUSIP: 31377CWT6 Ex date : 26 JUL 04 / Pay date. 26 JUL 04 

FNMA POOL #373358 7 5% DUE 03-01-2027 7.5000 2,631.16 0.00 0.00 2,631 .16 Received this period 
REG 420,985.360 
CUSIP. 31377CVVT6 Ex date : 25 AUG 04 / Pay date : 25 AUG 04 

FNMA POOL #373358 7.5% DUE 03-01-2027 75000 3,55057 0.00 0.00 3,550.57 Received this period 
REG 568,091500 
CUSIP. 31377CVVT6 Ex date: 26 JAN 04 / Pay date : 26 JAN 04 

FNMA POOL #373358 7.5% DUE 03-01-2027 7.5000 2,542.68 0.00 0.00 2,542.68 Received this period 
REG 406,828.030 
CUSIP. 31377CWT6 Ex date: 25 OCT 04 / Pay date* 25 OCT 04 

FNMA POOL #373358 7.5% DUE 03-01-2027 7.5000 3.309 .10 0.00 0.00 3,309.10 Received this period 
REG 529,455270 
CUSIP: 31377CWT6 Ex date. 25 FEB 04 / Pay date: 25 FEB 04 
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FNMA POOL #373358 7 5% DUE 03-01-2027 7.5000 2,379.97 0.00 0.00 2,379.97 Received this period 
REG 380,795.350 
CUSIP: 31377CWT6 Ex date : 27 DEC 04 / Pay date . 27 DEC 04 

FNMA POOL #373358 7 5% DUE 03-01-2027 7.5000 2,49056 000 0.00 2,490.56 Received this period 
REG 398.488 .810 
CUSIP, 313T7CV%rT6 Ex date, 26 NOV 04 / Pay date 26 NOV 04 

FNMA POOL #373358 7.5% DUE 03-01-2027 7.5000 3,17967 0.00 0.00 3,179.67 Received this period 
REG 508,746460 
CUSIP: 31377CWr6 Ex date . 25 MAR 04 / Pay date . 25 MAR 04 

FNMA POOL #373358 7.5% DUE 03-01-2027 7.5000 3,094.19 0.00 0.00 3,094.19 Received this period 
REG 495,070.100 
CLISIP. 31377CWT6 Ex date 26 APR 04 / Pay date 26 APR 04 

FNMA POOL #375538 6.7% DUE 11-01-2007 6.7000 4,370.07 000 0.00 4,370.07 Received this period 
REG 782,698.810 
CUSIP, 31377FEKB Ex date, 25 OCT 04 / Pay date 25 OCT 04 

FNMA POOL #375538 6 7% DUE 11 -01 -2007 6.7000 4,415.74 000 0.00 4,415.74 Received this period 
REG 790,878.730 
CUSIP: 31377FEKB Ex date . 25 FEB 04 / Pay date : 25 FEB 04 

FNMA POOL #375538 6 7% DUE 11 -01 -2007 6.7000 71,80541 000 0.00 71,805 .41 Received this period 
REG 780,589.330 
CUSIP: 31377FEKB Ex date . 27 DEC 04 / Pay date- 27 DEC 04 

FNMA POOL #375538 6.7% DUE 11-01-2007 6.7000 4,410.15 000 0.00 4,410.15 Received this period 
REG 789,878.400 
CUSIP. 31377FEK8 Ex date : 25 MAR 04 / Pay date. 25 MAR 04 

FNMA POOL #375538 6.7% DUE 11 -01-2007 6.7000 4,404.53 000 0.00 4,404.53 Received this period 
REG 788.871810 
CUSIP, 31377FEK8 Ex date: 26 APR 04 / Pay date 26 APR 04 

FNMA POOL #375538 6 7% DUE 11 -01 -2007 6.7000 4,364.20 0.00 0.00 4,364.20 Received this period 
REG 781,647.360 
CUSIP 31377FEKS Ex date : 26 NOV 04 / Pay date : 26 NOV 04 

FNMA POOL #375538 6.7% DUE 11-01-2007 6.7000 4,39888 0.00 0.00 4,398.88 Received this period 
REG 787,858.930 
CUSIP, 31377FEKB Ex date : 25 MAY 04 / Pay date- 25 MAY 04 

FNMA POOL #375538 6.7% DUE 11-01-2007 67000 4,393.19 0.00 0.00 4,393.19 Received this period 
REG 786,839.730 
CUSIP, 31377FEK8 Ex date : 25 JUN 04 / Pay date : 25 JUN 04 
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FNMA POOL #375538 6.7% DUE 11-01-2007 6.7000 4,387 .46 0 .00 0 .00 4,387.46 Received this period 
REG 785,814 .150 
CUSIP 31377FEK8 Ex date. 26 JUL 04 / Pay date . 26 JUL 04 

FNMA POOL #375538 6.7% DUE 11-01-2007 67000 4,37590 0 .00 0.00 4,375 90 Received this period 
REG 783,743 .730 
CUSIP . 31377FEK8 Ex date. 27 SEP 04 / Pay date: 27 SEP 04 

FNMA POOL #375538 6.7% DUE 11-01-2007 6,7000 4,421 29 000 0.00 4,421 .29 Received this period 
REG 791,872850 
CUSIP . 31377FEK8 Ex date, 26 JAN 04 / Pay date . 26 JAN 04 

FNMA POOL #375538 6.7% DUE 11-01-2007 6.7000 4,381 .70 000 0.00 4,381 .70 Received this period 
REG 784,782 .170 
CUSIP . 31377FEK8 Ex date. 25 AUG 04 / Pay date 25 AUG 04 

FNMA POOL #380845 5 63% DUE 11 -01 -2005 5.6300 8,02763 000 0.00 8,027.63 Received this period 
REG 1,711,040 .040 
CUSIP . 31377MBNO Ex date . 26 APR 04 / Pay date : 26 APR 04 

FNMA POOL #380845 5 63% DUE 11-01-2005 5.6300 10,181 .14 0 .00 0.00 10,181 .14 Received this period 
REG 2,170,046 .600 
CUSIP : 31377MBNO Ex date : 27 DEC 04 / Pay date . 27 DEC 04 

FNMA POOL #380845 5 63% DUE 11 -01 -2005 56300 10,19698 0.00 0 .00 10,196 98 Received this period 
REG 2,173,424 .490 
CUSIP 31377MBNO Ex date : 26 NOV 04 / Pay date. 26 NOV 04 

FNMA POOL #380845 5.63% DUE 11 -01 -2005 56300 8,039 .49 0.00 0 .00 8,039.49 Received this period 
REG 1,713,568 .660 
CUSIP- 31377MBNO Ex date : 25 MAR 04 / Pay date : 25 MAR 04 

FNMA POOL #380845 5.63% DUE 11 -01 -2005 5.6300 8,015.71 0.00 000 8,015.71 Received this period 
REG 1,708,498 .810 
CUSIP, 31377MBNO Ex date . 25 MAY 04 / Pay date: 25 MAY 04 

FNMA POOL #380845 5 63% DUE 11-01 -2005 56300 8,003 .72 000 000 8,003.72 Received this period 
REG 1,705,944 .920 
CUSIP : 31377MBNO Ex date, 25 JUN 04 / Pay date . 25 JUN 04 

FNMA POOL #380845 5.63% DUE 11-01-2005 5 .6300 8,06304 0.00 0 .00 8,063.04 Received this period 
REG 1 .718,588 .350 
CUSIP 31377MBNO Ex date . 26 JAN 04 / Pay date 26 JAN 04 

FNMA POOL #380845 5.63% DUE 11-01-2005 56300 7,991 .68 0.00 0 .00 7,991 .68 Received this period 
REG 1,703,378 .300 
CUSIP . 31377MBNO Ex date . 26 JUL 04 1 Pay date* 26 JUL 04 
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FNMA POOL #380845 5.63% DUE 11-01-2005 56300 7,967 .42 0.00 000 7,967 .42 Received this period 
REG 2,179,390.830 
CUSIP* 31377MBNO Ex date . 27 SEP 04 / Pay date: 27 SEP 04 

FNMA POOL #380845 5 63% DUE 11-01-2005 5.6300 10,212.75 0 .00 0 .00 10,212.75 Received this period 
REG 2,176,785 640 
CUSIP : 31377MBNO Ex date : 25 OCT 04 / Pay date : 25 OCT 04 

FNMA POOL #380845 5.63% DUE 11-01 -2005 5.6300 7,97958 000 0 .00 7,979.58 Received this period 
REG 1,700,798,900 
CUSIP : 31377MBNO Ex date- 25 AUG 04 / Pay date: 25 AUG 04 

FNMA POOL #380845 5.63% DUE 11-01-2005 56300 8,051 .30 000 0.00 8,051 .30 Received this period 
REG 1,716,084.750 
CUSIP . 31377MBNO Ex date* 25 FEB 04 / Pay date . 25 FEB 04 

FNMA POOL #381217 5,95% DUE 01-01-2009 59500 4,42485 0 .00 0 .00 4,424 .85 Received this period 
REG 892,407 .320 
CUSIP . 31377MPA3 Ex date : 27 SEP 04 / Pay date 27 SEP 04 

FNMA POOL #381217 5 95% DUE 01-01 -2009 59500 3,91278 000 0 .00 3,912 .78 Received this period 
REG 789,131 .570 
CUSIP . 31377MPA3 Ex date : 26 JAN 04 / Pay date : 26 JAN 04 

FNMA POOL #381217 5 95% DUE 01-01-2009 5.9500 4,43677 000 0 .00 4,436 .77 Received this period 
REG 894 .811 .290 
CUSIP : 31377MPA3 Ex date 26 JUL 04 / Pay date: 26 JUL 04 

FNMA POOL #381217 5 95% DUE 01-01 -2009 5.9500 4,41884 000 0 .00 4,418 .84 Received this period 
REG 891,195250 
CUSIP : 31377MPA3 Ex date 25 OCT 04 / Pay date . 25 OCT 04 

FNMA POOL #381217 5.95% DUE 01-01-2009 59500 4,430.83 0 .00 0 .00 4,430 .83 Received this period 
REG 893,612 .650 
CUSIP : 31377MPA3 Ex date 25 AUG 04 / Pay date, 25 AUG 04 

FNMA POOL #381217 5.95% DUE 01-01-2009 59500 3,90775 0 .00 000 3,907 .75 Received this period 
REG 788,117.220 
CUSIP . 31377MPA3 Ex date, 25 FEB 04 / Pay date . 25 FEB 04 

FNMA POOL #381217 5 95% DUE 01-01-2009 5.9500 4,40672 000 0 .00 4,406 .72 Received this period 
REG 888,750790 
CUSIP* 31377MPA3 Ex date: 27 DEC 04 / Pay date : 27 DEC 04 

FNMA POOL #381217 5 95% DUE 01-01-2009 5.9500 3,897.60 000 0 .00 3,897 .60 Received this period 
REG 786,071 .500 
CUSIP : 31377MPA3 Ex date. 26 APR 04 / Pay date: 26 APR 04 
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FNMA POOL #381217 5 95% DUE 01-01-2009 5.9500 3,89249 0 .00 0.00 3,892.49 Received this period 
REG 897,040 .470 
CUSIP, 31377MPA3 Ex date . 25 MAY 04 / Pay date- 25 MAY 04 

FNMA POOL #381217 5.95% DUE 01-01-2009 59500 4,442 .68 0 .00 0.00 4,442.68 Received this period 
REG 896,003270 
CUSIP: 31377MPA3 Ex date . 25 JUN 04 / Pay date. 25 JUN 04 

FNMA POOL #381217 5.95% DUE 01-01-2009 5.9500 4,412 .80 0 .00 0.00 4,412 .80 Received this period 
REG 889,976 .420 
CUSIP . 31377MPA3 Ex date . 26 NOV 04 / Pay date : 26 NOV 04 

FNMA POOL #381217 5 95% DUE 01-01-2009 59500 3,902-69 0 .00 0.00 3,902 .69 Received this period 
REG 787,097 .210 
CUSIP. 31377MPA3 Ex date : 25 MAR 04 / Pay date- 25 MAR 04 

FNMA POOL #381432 5 85% 02-01-2009 BEO 58500 10,619 .31 0.00 0.00 10,619 .31 Received this period 
2,178,320 380 

CLISIP: 31377MVZ1 Ex date- 26 NOV 04 / Pay date . 26 NOV 04 

FNMA POOL #381432 5.85% 02-01-2009 BEO 58500 10 .731 .75 0.00 000 10,731 .75 Received this period 
2,201,385 340 

CUSIP. 31377MVZ1 Ex date: 25 MAR 04 / Pay date . 25 MAR 04 

FNMA POOL #381432 5,85% 02-01-2009 BEO 5.8500 10,717 .97 0.00 0.00 10,717.97 Received this period 
2,198,558 .490 

CUSIP . 31377MVZ1 Ex date : 26 APR 04 / Pay date* 26 APR 04 

FNMA POOL #381432 5.85% 02-01-2009 BEO 5.8500 10,647 .90 0.00 0.00 10,647.90 Received this period 
2 .184,184 000 

CUSIP. 31377MVZI Ex date, 27 SEP 04 / Pay date : 27 SEP 04 

FNMA POOL #381432 5 85% 02-01-2009 BED 5.8500 10,704 .11 0.00 0 .00 10,704.11 Received this period 
2,195,715.760 

CUSIP 31377MVZ1 Ex date. 25 MAY 04 / Pay date- 25 MAY 04 

FNMA POOL #381432 5.85% 02-01-2009 BEO 5.8500 10,690 .18 000 0.00 10,690.18 Received this period 
2,192,857 .040 

CUSIP: 31377MVZI Ex date 25 JUN 04 / Pay date . 25 JUN 04 

FNMA POOL #381432 5.85% 02-01-2009 BEO 5.8500 10,676 .16 000 0.00 10,676.16 Received this period 
2 .189,982.230 

CUSIP: 31377MVZ1 Ex date. 26 JUL 04 / Pay date* 26 JUL 04 

FNMA POOL #381432 5 85% 02-01-2009 BEO 5.8500 10,759 .08 0.00 0.00 10,759.08 Received this period 
2,206,991 .650 

CUSIP. 31377MVZ1 Ex date: 26 JAN 04 / Pay date : 26 JAN 04 
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FNMA POOL #381432 5 85% 02-01-2009 BEO 58500 10,63364 0 .00 0.00 10 .633 64 Received this period 

2,181,260 420 
CUSIP. 31377MVZ1 Ex date: 25 OCT 04 / Pay date, 25 OCT 04 

FNMA POOL #381432 5 85% 02-01-2009 BEO 58500 10,66207 0 .00 0.00 10,662 07 Received this period 
2,187,091 240 

CUSIP. 31377MVZ1 Ex date. 25 AUG 04 / Pay date. 25 AUG 04 

FNMA POOL #381432 5.85% 02-01-2009 BEO 5.8500 10,745.46 0 .00 0 .00 10,745 .46 Received this period 
2,204.196 340 

CUSIP 31377MVZ1 Ex date* 25 FEB 04 / Pay date. 25 FEB 04 

FNMA POOL #381432 5 85% 02-01-2009 BEO 5.8500 10,60490 0 .00 0.00 10,604 .90 Received this period 
2.175,363.800 

CUSIP 31377MVZI Ex date- 27 DEC 04 / Pay date . 27 DEC 04 

FNMA POOL #381567 6 318% DUE 04-01-2009 63180 11,51661 0 .00 0 .00 1 1,S1 6 61 Received this period 
REG 2.187,390 .180 
CUSIP, 31377MZ87 Ex date: 25 FEB 04 / Pay date : 25 FEB 04 

FNMA POOL #381567 6,318% DUE 04-01-2009 6 .3180 11,023 .37 0 .00 0 .00 11,023 .37 Received this period 
REG 2,163,212.230 
CUSIP, 31377MZ87 Ex date. 27 DEC 04 / Pay date : 27 DEC 04 

FNMA POOL #381567 6 318% DUE 04-01-2009 63180 11,401 .28 0 .00 000 11,401 .28 Received this period 
REG 2,165,484.950 
CUSIP : 31377MZ87 Ex date : 26 NOV 04 / Pay date, 26 NOV 04 

FNMA POOL #381567 6.318% DUE 04-01-2009 6,3180 10,764 .17 000 0 .00 10,764 .17 Received this period 
REG 2,185,248.830 
CUSIP, 31377MZ87 Ex date : 25 MAR 04 / Pay date. 25 MAR G4 

FNMA POOL #381567 6.318% DUE 04-01-2009 6 .3180 11,489 .54 0.00 0 .00 11,489 .54 Received this period 
REG 2,182,249 .080 
CUSIP : 31377MZ87 Ex date . 26 APR 04 / Pay date : 26 APR 04 

FNMA POOL #381567 6 318% DUE 04-01-2009 6,3180 11,427 .18 0.00 0 .00 11,427 .18 Received this period 
REG 2,170,404,330 
CUSIP : 31377MZ87 Ex date . 27 SEP 04 / Pay date 27 SEP 04 

FNMA POOL #381567 6 318% DUE 04-01-2009 6 .3180 11,10931 0.00 0 .00 11,109 .31 Received this period 
REG 2,180,076.890 
CUSIP . 31377MZ87 Ex date . 25 MAY 04 / Pay date . 25 MAY 04 

FNMA POOL #381567 6 318% DUE 04-01-2009 6 .3180 11,464 .38 0.00 000 11,464.38 Received this period 
REG 2,177,469 .910 
CUSIP : 31377MZ87 Ex date . 25 JUN 04 / Pay date: 25 JUN 04 
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FNMA POOL #381567 6 318% DUE 04-01-2009 63180 11,08481 0.00 0 .00 11 .084 81 Received this period 
REG 2,175,269 060 
CUSIP* 31377MZ87 Ex date 26 JUL 04 / Pay date . 26 JUL 04 

FNMA POOL #381567 6 318% DUE 04-01-2009 6.3180 11,527 .82 0 .00 0 .00 11,527 .82 Received this period 
REG 2.189,518.740 
CUSIP. 31377MZ87 Ex date- 26 JAN 04 / Pay date : 26 JAN 04 

FNMA POOL #381567 6 318% DUE 04-01-2009 6.3180 11,04859 0 .00 0 .00 11,048 .59 Received this period 
REG 2,168,161090 
CUSIP 31377MZ87 Ex date, 25 OCT 04 / Pay date. 25 OCT 04 

FNMA POOL #381567 6 318% DUE 04-01-2009 6.3180 11,438 .92 000 0.00 11,438 92 Received this period 
REG 2.172,634.160 
CUSIP* 31377MZ87 Ex date: 25 AUG 04 / Pay date 25 AUG 04 

FNMA POOL #386354 4 019% 07-01-2013 BEO 4.0190 7,20851 000 0.00 7,208 .51 Received this period 
2,152,328 810 

CUSIP : 31377TE36 Ex date : 26 NOV 04 / Pay date . 26 NOV 04 

FNMA POOL #386354 4 019% 07-01-2013 BEO 40190 6,814.01 0 .00 0 .00 6,814 .01 Received this period 
2 .174,682.720 

CUSIP : 31377TE36 Ex date* 25 MAR 04 / Pay date- 25 MAR 04 

FNMA POOL #386354 4 019% 07-01-2013 BEO 40190 7,272.84 0 .00 0 .00 7,272 .84 Received this period 
2,171,538.240 

CUSIP : 31377TE36 Ex date 26 APR 04 / Pay date: 26 APR 04 

FNMA POOL #386354 4 019% 07-01-2013 BED 40190 7,22721 0 .00 0 .00 7,227 .21 Received this period 
2,157,911 .440 

CUSIP : 31377TE36 Ex date : 27 SEP 04 / Pay date : 27 SEP 04 

FNMA POOL #386354 4.019% 07-01-2013 BEO 4.0190 7,031 .01 0 .00 0 .00 7,031 .01 Received this period 
2,168,947.690 

CUSIP . 31377TE36 Ex date : 25 MAY 04 / Pay date . 25 MAY 04 

FNMA POOL #386354 4 019% 07-01-2013 SEO 4,0190 7,254.51 0 .00 0 .00 7,254 .51 Received this period 
2,166,064.120 

CUSIP : 31377TE36 Ex date : 25 JUN 04 / Pay date : 25 JUN 04 

FNMA POOL #386354 4.019% 07-01-2013 BEO 4.0190 7,013.19 000 0 .00 7,013 .19 Received this period 
2,163,451 .450 

CUSIP . 31377TE36 Ex date : 26 JUL 04 / Pay date : 26 JUL 04 

FNMA POOL #386354 4 019% 07-01-2013 BEO 4,0190 7,236.03 0 .00 0 .00 7,236 .03 Received this period 
2,160,546.390 

CUSIP, 31377TE36 Ex date- 25 AUG 04 / Pay date . 25 AUG 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 
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Fixed income 
FNMA POOL #386354 4.019% 07-01-2013 BEO 4.0190 6,98665 000 0.00 6,986 .65 Received this period 

2,155,265 870 
CUSIP: 31377TE36 Ex date : 25 OCT 04 / Pay date* 25 OCT 04 

FNMA POOL #386354 4 019% 07-01-2013 BEO 4.0190 7,30054 0 .00 0.00 7,300 .64 Received this period 
2,179,807 .360 

CUSIP: 31377TE36 Ex date : 26 JAN 04 / Pay date: 26 JAN 04 

FNMA POOL #386354 4 019% 07-01-2013 BEO 40190 6,968.48 000 0.00 6,968 .48 Received this period 
2,149,660 700 

CUSIP. 31377TE36 Ex date 27 DEC 04 / Pay date 27 DEC 04 

FNMA POOL #386354 4 019% 07-01-2013 BEO 40190 7,29197 0 .00 0.00 7,291 .97 Received this period 
2,177,250 200 

CUSIP . 31377TE36 Ex date, 25 FEB 04 / Pay date. 25 FEB 04 

FNMA POOL #460408 6.2% 05-01-2011 BED 62000 8,18152 0 .00 0.00 8,181 .52 Received this period 
1,583,520 010 

CUSIP . 31381GNZ7 Ex date : 27 DEC 04 1 Pay date : 27 DEC 04 

FNMA POOL #460408 6 2% 05-01-2011 BED 6.2000 8,187.00 000 0 .00 8,187 00 Received this period 
1,584,580 500 

CUSIP, 31381 GNZ7 Ex date, 26 NOV 04 / Pay date, 26 NOV 04 

FNMA POOL #460408 6 2% 05-01-2011 BED 62000 8,197.86 000 0.00 8,197.86 Received this period 
1,586 .683.450 

CUSIP : 31381GNZ7 Ex date. 27 SEP 04 1 Pay date : 27 SEP 04 

FNMA POOL #460408 6 2% 05-01-2011 BED 62000 8,192 .45 000 0 .00 8,192 .45 Received this period 
1,585,634.970 

CUSIP . 3138IGNZ7 Ex date : 25 OCT 04 / Pay date . 25 OCT 04 

FNMA POOL #545759 6.5% DUE 07-01-2032 65000 8,891 .94 0.00 0 .00 8,891 .94 Received this period 
REG 60,183200 
CUSIP : 31385JJC3 Ex dale 25 FEB 04 / Pay date . 25 FEB 04 

FNMA POOL #545759 6.5% DUE 07-01-2032 65000 8,565.95 coo 0.00 8,565.96 Received this period 
REG 76,168830 
CUSIP . 31385JJC3 Ex date- 25 MAR 04 / Pay date. 25 MAR 04 

FNMA POOL #545759 6 5% DUE 07-01-2032 65000 9,33576 0.00 0 .00 9,335 .76 Received this period 
REG 1,723,524.380 
CUSIP, 31385JJC3 Ex date . 26 JAN 04 / Pay date: 26 JAN 04 

FNMA POOL #555004 6% DUE 06-01-2017 REG 60000 3,930.53 000 0 .00 3,930.53 Received this period 
786.105010 

CUSIP . 31385WRZ4 Ex date : 25 FEB 04 / Pay date: 25 FEB 04 
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Description Rate 
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Income 
Fixed income 
FNMA POOL #S55004 6% DUE 06-01-2017 REG 60000 3,835 .82 000 000 3,835 82 Received this period 

767,164 .470 
CUSIP 31385WRZ4 Ex date, 25 MAR 04 / Pay date : 25 MAR 04 

FNMA POOL #555004 6% DUE 06-01-2017 REG 60000 3,73123 000 0.00 3,731 .23 Received this period 
746,245 .610 

CUSIP . 31385WRZ4 Ex date . 26 APR 04 / Pay date : 26 APR 04 

FNMA POOL #555004 6% DUE 06-01-2017 REG 6,0000 3,037 .36 0.00 000 3,037 .36 Received this period 
607,472 .780 

CUSIP . 31385WRZ4 Ex date: 27 SEP 04 / Pay date : 27 SEP 04 

FNMA POOL #555004 6% DUE 06-01-2017 REG 6.0000 3,574 .89 000 0.00 3,574 .89 Received this period 
714 .977 .930 

CUSIP . 31385WRZ4 Ex date, 25 MAY 04 / Pay date . 25 MAY 04 

FNMA POOL #555004 6% DUE 06-01-2017 REG 60000 3.40886 0.00 0.00 3,408.86 Received this period 
681,771 .070 

CUSIP. 31385WRZ4 Ex date 25 JUN 04 / Pay date . 25 JUN 04 

FNMA POOL #555004 6% DUE 06-01-2017 REG 60000 3,261 .11 000 000 3,261 .11 Received this period 
652,221530 

CUSIP : 31385WRZ4 Ex date, 26 JUL 04 / Pay date 26 JUL 04 

FNMA POOL #S55004 6% DUE 06-01-2017 REG 60000 3.151 .26 0.00 0.00 3,151 .26 Received this period 
630,251 .530 

CUSIP. 31385WRZ4 Ex date: 25 AUG 04 / Pay date : 25 AUG 04 

FNMA POOL #555004 6% DUE 06-01-2017 REG 60000 2,94380 0.00 0.00 2 .943 80 Received this period 
562,023010 

CUSIP: 31385WRZ4 Ex date: 25 OCT 04 / Pay date. 25 OCT 04 

FNMA POOL #S55004 6% DUE 06-01-2017 REG 60000 4,07301 0.00 0.00 4,073 01 Received this period 
814,601 .290 

CUSIP, 31385WRZ4 Ex date. 26 JAN 04 / Pay date: 26 JAN 04 

FNMA POOL #555184 6% 04-01-2017 BEO 6.0000 6,178.25 0.00 000 6,178 .25 Received this period 
1,235,650 440 

CUSIP: 31385WXM6 Ex date : 25 MAR 04 / Pay date : 25 MAR 04 

FNMA POOL #555184 6% 04-01-2017 BEO 60000 6,015.16 0.00 0.00 6,015 .16 Received this period 
1,203,032 510 

CUSIP* 31385WXM6 Ex date . 26 APR 04 / Pay date . 26 APR 04 

FNMA POOL #555184 6% 04-01-2017 BEO 6.0000 5,466.67 000 0.00 5,466.67 Received this period 
52,288.620 

CUSIP . 31385WXM6 Ex date . 25 JUN 04 / Pay date . 25 JUN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA POOL #555184 6% 04-01-2017 BEO 6.0000 6,648.10 0 .00 0.00 6,648.10 Received this period 

1,329,619 .210 
CUSIP: 31385WXM6 Ex date 26 JAN 04 / Pay date, 26 JAN 04 

FNMA POOL #555184 6% 04-01-2017 BEO 60000 5,76198 0 .00 000 5,761 .98 Received this period 
1,152,396 .560 

CUSIP 31385WXM6 Ex date : 25 MAY 04 / Pay date : 25 MAY 04 

FNMA POOL #555184 6% 04-01-2017 BEO 60000 6,355 .68 0 .00 0.00 6,355 .68 Received this period 
1,271,135.830 

CUSIP- 31385WXM6 Ex date 25 FEB 04 / Pay date- 25 FEB 04 

FNMA POOL #555300 6% 12-01-2017 BEO 6.0000 3,70482 000 0.00 3,704 .82 Received this period 
740,963.710 

CUSIP: 31385W3HO Ex date. 25 FEB 04 / Pay date: 25 FEB 04 

FNMA POOL #555300 6% 12-01-2017 BEO 60000 3,477 .15 0.00 0.00 3,477.15 Received this period 
695,429050 

CUSIP. 31385W3HO Ex date 26 APR 04 / Pay date- 26 APR 04 

FNMA POOL #555300 6% 12-01-2017 BEO 6.0000 3,331 .13 0.00 0.00 3,331 .13 Received this period 
666,225.630 

CUSIP, 31385W31-10 Ex date: 25 MAY 04 / Pay date: 25 MAY 04 

FNMA POOL #555300 6% 12-01-2017 BEO 6.0000 3,163.46 000 0.00 3,163 .46 Received this period 
23,729480 

CUSIP 31385W31-10 Ex date, 25 JUN 04 / Pay date 25 JUN 04 

FNMA POOL #555300 6% 12-01-2017 BEO 60000 3,607 .80 0.00 000 3,607 .80 Received this period 
721,560.040 

CUSIP, 31385W3HO Ex date . 25 MAR 04 / Pay date: 25 MAR 04 

FNMA POOL #555300 6% 12-01-2017 BEO 60000 3,85539 0.00 0.00 3,855 .39 Received this period 
771,078.290 

CUSIP. 31385W3HO Ex date 26 JAN 04 / Pay date- 26 JAN 04 

FNMA POOL #555436 6% 05-01-2033 BEO 6.0000 4,01925 0.00 000 4,019 .25 Received this period 
26,516610 

GUSIP: 31385XBD8 Ex date : 26 JAN 04 / Pay date : 26 JAN 04 

FNMA POOL #555514 6% 11-01-2017 BEO 60000 6,47548 0.00 000 6,475 .48 Received this period 
1,295,096.420 

CUSIP: 31385XDT1 Ex date- 26 APR 04 / Pay date, 26 APR 04 

FNMA POOL #555514 6% 11-01-2017 BEO 60000 5,223 .45 0.00 0.00 5,223 .45 Received this period 
1,044,689 .130 

CUSIP. 31385XDTI Ex date . 27 SEP 04 / Pay date: 27 SEP 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA POOL #555514 6% 11-01-2017 BED 60000 6,142.13 0 .00 000 6,142.13 Received this period 

1,228,425.590 
CUSIP . 31385XDT1 Ex date. 25 MAY 04 / Pay date 25 MAY 04 

FNMA POOL #555514 6% 11-01-2017 BED 6.0000 5,807.33 0.00 0 .00 5,807 .33 Received thls period 
1,161,465 030 

CUSIP, 31385XDT1 Ex date- 25 JUN 04 / Pay date, 25 JUN 04 

FNMA POOL #555514 6% 11-01-2017 BEO 60000 5,587 .83 0.00 0 .00 5,587.83 Received this period 
1,117,565 .030 

CUSIP : 31385XDT1 Ex date: 26 JUL 04 / Pay date . 26 JUL 04 

FNMA POOL #555514 6% 11-01-2017 BED 6.0000 5,364.40 000 0 .00 5,364.40 Received this period 
1,072,880.250 

CUSIP . 31385XDT1 Ex date : 25 AUG 04 / Pay date : 25 AUG 04 

FNMA POOL #555514 6% 11-01-2017 BEC, 6 .0000 5,084 .75 0.00 0 .00 5,084.75 Received this period 
1,016,950 .620 

CUSIP . 31385XDT1 Ex date : 25 OCT 04 / Pay date, 25 OCT 04 

FNMA POOL #555514 6% 11-01-2017 BED 60000 7,150 .38 0.00 0 .00 7,150.38 Received this period 
1,430,076 .350 

CUSIP 31385XDT1 Ex date 26 JAN 04 / Pay date : 26 JAN 04 

FNMA POOL #555514 6% 11-01-2017 BED 6.0000 4,816 .42 000 0.00 4,816.42 Received this period 
29,174 .410 

CUSIP : 31385XDTI Ex date . 27 DEC 04 / Pay date 27 DEC 04 

FNMA POOL #555514 6% 11-01-2017 BEO 6.0000 6,899 .54 0.00 0 .00 6,899.54 Received this period 
1,379,907 .970 

CUSIP: 31385XDT1 Ex date 25 FEB 04 / Pay date, 25 FEB 04 

FNMA POOL #555514 6% 11-01-2017 BEO 60000 4,95101 0.00 0 .00 4,951 .01 Received this period 
990,202 .930 

CUSIP: 31385XDTI Ex date . 26 NOV 04 / Pay date : 26 NOV 04 

FNMA POOL #555514 6% 11-01-2017 BED 6.0000 6,716 .89 000 0.00 6,716.89 Received this period 
1,343,378 .390 

CUSIP: 31385XDT1 Ex date. 25 MAR 04 / Pay date 25 MAR 04 

FNMA POOL #622543 6% DUE 09-01-2031 REG 60000 3,793 .32 0.00 0 .00 3,793.32 Received this period 
758,663 .130 

CUSIP. 31389DS81 Ex date : 26 JAN 04 1 Pay date' 26 JAN 04 

FNMA POOL #622643 6% DUE 09-01-2031 REG 6.0000 3,708 .56 0.00 0.00 3,708 .56 Received this period 
741,712 .780 

CUSIP: 31389DS81 Ex date . 25 FEB 04 1 Pay date : 25 FEB 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA POOL #622543 6% DUE 09-01-2031 REG 6.0000 3,649.00 0.00 000 3,649 00 Received this period 

729.799 .740 
CUSIP 31389DS81 Ex date 25 MAR 04 / Pay date 25 MAR 04 

FNMA POOL #622543 6% DUE 09-01-2031 REG 60000 3,513.88 0.00 0.00 3,513.88 Received this period 
702,775.350 

CUSIP 31389DS81 Ex date. 26 APR 04 / Pay date: 26 APR 04 

FNMA POOL #622543 6% DUE 09-01-2031 REG 6.0000 3,408.49 000 0.00 3,408.49 Received this period 
681 .697440 

CUSIP* 31389DSBI Ex date. 25 MAY 04 / Pay date . 25 MAY 04 

FNMA POOL #622543 6% DUE 09-01-2031 REG 6.0000 3,271 .26 000 0.00 3,271 26 Received this period 
654,251 .260 

CUSIP: 31389DS81 Ex date: 25 JUN 04 / Pay date : 25 JUN 04 

FNMA POOL #622543 6% DUE 09-01-2031 REG 60000 3,13263 000 0.00 3,132.63 Received this period 
17,M 910 

CUSIP, 31389DS81 Ex date. 26 JUL 04 / Pay date. 26 JUL 04 

FNMA POOL #651890 6% 07-01-2017 BEO 6.0000 3,18094 0.00 0.00 3,180.94 Received this period 
636,188.360 

CUSIP: 3139OPF77 Ex date : 25 AUG 04 / Pay date: 25 AUG 04 

FNMA POOL #651890 6% 07-01-2017 BEO 60000 4,331 .35 0.00 0.00 4,331 .35 Received this period 
866,269240 

CUSIP. 3139OPF77 Ex date : 26 JAN 04 / Pay date. 26 JAN 04 

FNMA POOL #651890 6% 07-01-2017 BEO 6.0000 3,050.75 0.00 0.00 3,050.75 Received this period 
610,150.130 

CUSIP. 3139OPF77 Ex date, 25 OCT 04 / Pay date 25 OCT 04 

FNMA POOL #651890 6% 07-01-2017 BEO 60000 4,200.50 0.00 0.00 4,200.50 Received this period 

840,099.850 
CUSIP. 3139OPF77 Ex date 25 FEB 04 / Pay date, 25 FEB 04 

FNMA POOL #651890 6% 07-01-2017 BEO 60000 2,90072 0.00 0.00 2,900.72 Received this period 
26,671 .610 

CUSIP: 3139OPF77 Ex date : 27 DEC 04 / Pay date : 27 DEC 04 

FNMA POOL #651890 6% 07-01-2017 BEO 60000 4,04321 0.00 0.00 4,043 21 Received this period 
808,641 .540 

CUSIP. 3139OPF77 Ex date . 25 MAR 04 / Pay date : 25 MAR 04 

FNMA POOL #651890 6% 07-01-2017 BEO 6.0000 3,916.92 000 0.00 3,916.92 Received this period 
783,383.830 

CUSIP. 3139OPF77 Ex date, 26 APR 04 / Pay date : 26 APR 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA POOL #651890 6% 07-01-2017 BED 60000 2,972.94 0.00 0.00 2,972.94 Received this period 

594,587.860 
CUSIP- 3139OPF77 Ex date : 26 NOV 04 / Pay date : 26 NOV 04 

FNMA POOL #651890 6% 07-01-2017 BEO 6.0000 3,75587 0.00 0.00 3,755.87 Received this period 

751,174410 
CUSIP: 3139OPF77 Ex date 25 MAY 04 1 Pay date : 25 MAY 04 

FNMA POOL #651890 6% 07-01-2017 BEO 60000 3,514.28 0.00 0.00 3,514 28 Received this period 
702,856.580 

CUSIP 3139OPF77 Ex date 25 JUN 04 / Pay date* 25 JUN 04 

FNMA POOL #651890 6% 07-01-2017 BED 60000 3,331 .77 000 0.00 3,331 .77 Received this period 

666,353,220 
CUSIP. 3139OPF77 Ex date* 26 JUL 04 / Pay date . 26 JUL 04 

FNMA POOL #651890 6% 07-01-2017 BEC, 6.0000 3,11908 0.00 0.00 3,119.08 Received this period 

623,816300 
CUSIP 3139OPF77 Ex date* 27 SEP 04 / Pay date 27 SEP 04 

FNMA POOL #656033 6.5% DUE 09-01 -2032 6.5000 7,52687 000 0.00 7,526.87 Received this period 

REG 1,3139,575 .900 
CUSIP: 31390TY60 Ex date : 25 MAY 04 / Pay date : 25 MAY 04 

FNMA POOL #656033 6 5% DUE 09-01-2032 6.5000 7,007.43 0.00 0.00 7,007.43 Received this period 

REG 1,293,679.980 
CUSIP: 31390TY60 Ex date : 25 JUN 04 / Pay date 25 JUN 04 

FNMA POOL #656033 6.5% DUE 09-01-2032 65000 5,964.11 000 000 5,964.11 Received this period 

REG 1,101,066 690 
CUSIP: 31390TY60 Ex date : 27 SEP 04 / Pay date : 27 SEP 04 

FNMA POOL #656033 6.5% DUE OM1 -2032 65000 6,561 .76 000 0.00 6,561.76 Received this period 

REG 1,211,402 400 
CUSIP. 31390TY60 Ex date : 26 JUL 04 / Pay date : 26 JUL 04 

FNMA POOL #656033 6.5% DUE 09-01-2032 6.5000 5,63127 000 0.00 5,631.27 Received this period 

REG 53,135 .350 
CUSIP. 31390TY60 Ex date : 25 OCT 04 / Pay date. 25 OCT 04 

FNMA POOL #656033 6 5% DUE 09-01-2032 6.5000 6,29458 000 0.00 6,294.58 Received this period 

REG 1,162,075.850 
CUSIP 31390TY60 Ex date . 25 AUG 04 / Pay date : 25 AUG 04 

FNMA POOL #656033 6 5% DUE 09-01-2032 65000 8,130.94 0.00 0.00 8,130.94 Received this period 

REG 1,501,096.180 
CUSIP: 31390TY60 Ex date : 26 APR 04 / Pay date . 26 APR 04 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

FNMA POOL #734729 4% 09-01-2018 BED 40000 4,960.17 0.00 0.00 4,960 17 Received this period 
1,488,051 .680 

CUSIP 314020HE4 Ex date . 26 JAN 04 / Pay date : 26 JAN 04 

FNMA POOL #734729 4% 09-01-2018 BED 40000 4,93353 0.00 000 4,933 53 Received this period 
6,725.750 

CUSIP 314020HE4 Ex date : 25 FEB 04 / Pay date . 25 FEB 04 

FNMA POOL #748538 6% DUE 11-01-2033 REG 6.0000 6,94410 0.00 0.00 6,944.10 Received this period 
1,388,820.890 

CUSIP. 31403GS37 Ex date . 26 JAN 04 / Pay date- 26 JAN 04 

FNMA POOL 9748538 6% DUE 11-01-2033 REG 60000 6,937.94 0.00 0.00 6,937.94 Received this period 
1,225.980 

CUSIP. 31403GS37 Ex date* 25 FEB 04 / Pay date : 25 FEB 04 

FNMA POOL #794486 5 5% 10-01-2034 BEO 5.5000 11,458.33 0.00 0.00 11,458 33 Received this period 
18,663770 

CUSIP 31405NUK9 Ex date . 26 NOV 04 / Pay date . 26 NOV 04 

FNMA PREASSIGN 00014 5.67399978638 5.6740 5,67400 0.00 0.00 5.674 00 Received this period 
07-25-2032 1,200,000 000 
CUSIP. 31392JAP4 Ex date : 26 APR 04 / Pay date 26 APR 04 

FNMA PREASSIGN 00014 5,67399978638 56740 5.674.00 000 0.00 5,674.00 Received this period 
07-25-2032 1,200,000 000 
CUSIP- 31392JAP4 Ex date : 25 MAR 04 / Pay date : 25 MAR 04 

FNMA PREASSIGN 00056 4.5 03-25-2017 45000 5,456.25 0.00 0.00 5.456 25 Received this period 
1,454,999.990 

CUSIP 31393TCH7 Ex date 26 APR 04 / Pay date. 26 APR 04 

FNMA PREASSIGN 00056 4.5 03-25-2017 4.5000 5,45625 0.00 0.00 5,456.25 Received this period 
1,454,999.990 

CUSIP: 31393TCH7 Ex date : 26 NOV 04 / Pay date . 26 NOV 04 

FNMA PREASS)GN 00056 4 5 03-25-2017 45000 5,45625 0.00 0.00 5,456 25 Received this period 
1,454,999.990 

CUSIP. 31393TCH7 Ex date . 25 MAY 04 / Pay date . 25 MAY 04 

FNMA PREASSIGN 00056 4 5 03-25-2017 4.5000 5,45625 0.00 0.00 5,456.25 Received this period 
1,454,999.990 

CUSIP 31393TCH7 Ex date 25 JUN 04 / Pay date. 25 JUN 04 

FNMA PREASSIGN 00056 4.5 03-25-2017 45000 5,45625 0.00 000 5,456.25 Received this period 
1,464.999 .990 

CUSIP. 31393TCH7 Ex date . 27 SEP 04 / Pay date . 27 SEP 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA PREASSIGN 00056 4 .5 03-25-2017 45000 5,456 .25 000 0.00 5,456.25 Received this period 

1,454,999.990 
CUSIP . 31393TCH7 Ex date 26 JUL 04 / Pay date : 26 JUL 04 

FNMA PREASSIGN 00056 4 .5 03-25-2017 45000 5,456 .25 0.00 0.00 5,456.25 Received this period 
1,454,999 990 

CUSIP . 31393TCH7 Ex date- 25 OCT 04 / Pay date: 25 OCT 04 

FNMA PREASSIGN 00056 4 5 03-25-2017 4 .5000 5,45625 0.00 0.00 5,456.25 Received this period 
1,454,999 990 

CUSIP : 31393TCH7 Ex date : 25 AUG 04 / Pay date : 25 AUG 04 

FNMA PREASSIGN 00056 4 5 03-25-2017 4 .5000 5,45625 000 0.00 5,456.25 Received this period 
1,454,999 990 

CUSIP- 31393TCH7 Ex date. 27 DEC 04 / Pay date . 27 DEC 04 

FNMA PREASSIGN 00078 6 .5 10-25-2031 65000 7,194 .33 0 .00 0.00 7,194 33 Received this period 
1,328,184.070 

CUSIP : 313921 DF2 Ex date- 26 APR 04 / Pay date 26 APR 04 

FNMA PREASSIGN 00078 6 5 10-25-2031 6 .5000 6,64568 000 0.00 6,645.68 Received this period 
1 .226,895 650 

CUSIP, 313921 DF2 Ex date . 25 MAY 04 / Pay date: 25 MAY 04 

FNMA PREASSIGN 00078 6.5 10-25-2031 6 .5000 6,181 .99 0.00 0.00 6,181 .99 Received this period 
1,141,290 .610 

CUSIP : 313921DF2 Ex date- 25 JUN 04 / Pay date 25 JUN 04 

FNMA PREASSIGN 00136 7.5 08-25-2042 7 .5000 6,28530 0 .00 0.00 6,285.30 Received this period 
0.000 

CUSIP . 31392GFRI Ex date: 26 JAN 04 / Pay date . 26 JAN 04 

FNMA PREASSIGN 00489 6 5 12-25-2042 65000 3,910 .46 0.00 0.00 3,910.46 Received this period 
721,931 .070 

CUSIP: 31392JWJ4 Ex date: 26 JAN 04 / Pay date . 26 JAN 04 

FNMA PREASSIGN 00489 6 .5 12-25-2042 65000 3,71558 0.00 0.00 3,715.58 Received this penod 
685,952 .650 

CUSIP, 31392JWJ4 Ex date 25 MAR 04 / Pay date : 25 MAR 04 

FNMA PREASSIGN 00489 6 .5 12-25-2042 6.5000 3,805 .20 0.00 0.00 3,805.20 Received this period 
702,499340 

CUSIP. 31392JWJ4 Ex date. 25 FEB 04 / Pay date* 25 FEB 04 

FNMA PREASSIGN 00489 6 5 12-25-2042 65000 3,647.59 0.00 0.00 3,647.59 Received this period 
0 .000 

CUSIP. 31392JWJ4 Ex date: 26 APR 04 / Pay date : 26 APR 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA PREASSIGN 00506 6 04-25-2017 60000 6,73600 000 0.00 6,736 .00 Received this period 

1,347,200 .000 
CUSIP . 31392CXB5 Ex date : 26 JAN 04 Pay date . 26 JAN 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 3,779 .82 000 000 3,779 .82 Received this period 
647,970 .790 

CUSIP . 31392CR30 Ex date- 27 SEP 04 Pay date. 27 SEP 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 3,96745 000 0.00 3,967 .45 Received this period 
680,135290 

CUSIP, 31392CR30 Ex date : 26 JUL 04 Pay date . 26 JUL 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 4,458 .97 0.00 0 .00 4,458 .97 Received this period 
764,395 050 

CUSIP- 31392CR30 Ex date : 26 APR 04 Pay date . 26 APR 04 

FNMA PREASSIGN 00698 7 01-25-2D48 7.0000 4,56339 0.00 0.00 4,563.39 Received this period 
782,295 .220 

CUSIP : 31392CR30 Ex date: 25 MAR 04 Pay date : 25 MAR 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 4,807 .23 0 .00 0.00 4,807.23 Received this period 
824,096 .860 

CUSIP 31392CR30 Ex date- 26 JAN 04 Pay date. 26 JAN 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 4,108 .48 000 0.00 4,108.48 Received this period 
704,313380 

CUSIP : 31392CR30 Ex date, 27 DEC 04 1 Pay date . 27 DEC 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 4,257.94 0.00 000 4,257.94 Received this period 
729,933 .080 

CUSIP . 31392CR30 Ex date, 26 NOV 04 Pay date* 26 NOV 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 3,659.79 0.00 0 .00 3,659 .79 Received this period 
753,376.390 

CUSIP . 31392CR30 Ex date. 25 OCT 04 Pay date : 25 OCT 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 4,293.56 000 0 .00 4,293 .56 Received this period 
736,040.040 

CUSIP: 31392CR30 Ex date . 25 MAY 04 Pay date, 25 MAY 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 4,665.15 0.00 000 4,665 .15 Received this period 
799,740 .430 

CUSIP: 31392CR30 Ex date, 25 FEB 04 Pay date: 25 FEB 04 

FNMA PREASSIGN 00698 7 01-25-2048 7.0000 3,864.58 0.00 000 3,864 .58 Received this period 
662,500.660 

CUSIP. 31392CR30 Ex date : 25 AUG 04 Pay date 25 AUG 04 
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FNMA PREASSIGN 00698 7 01-25-2048 7.0000 4,125.42 000 0.00 4,125.42 Received this period 
707,214.870 

CUSIP: 31392CR30 Ex date : 25 JUN 04 / Pay date: 25 JUN 04 

FNMA PREASSIGN 00717 6 5 09-25-2028 6.5000 9,39791 0.00 0.00 9,397.91 Received this period 
1,735,000 000 

CUSIP. 31392CT61 Ex date : 28 DEC 04 / Pay date : 28 DEC 04 

FNMA PREASSIGN 00717 6.5 09-25-2028 65000 9,397.91 000 0.00 9,397.91 Received this period 
1,735,000-000 

CUSIP- 31392CT61 Ex date- 26 NOV 04 / Pay date . 26 NOV 04 

FNMA PREASSIGN 00717 6.5 09-25-2028 6.5000 9,397.91 0.00 0.00 9,397.91 Received this period 
1,735,000-000 

CUSIP: 31392CT61 Ex date- 25 OCT 04 / Pay date . 25 OCT 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 12,522 .07 0.00 0.00 12,522.07 Received this period 
2,146,643.040 

CUSIP: 31393U403 Ex date : 26 NOV 04 / Pay date : 26 NOV 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 12,968 .34 0.00 0.00 12,968.34 Received this period 
2,223,144.830 

CUSIP: 31393U403 Ex date : 25 OCT 04 / Pay date . 25 OCT 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 7,522.37 0.00 0.00 7,522.37 Received this period 
1,289,548.550 

CUSIP- 31393U403 Ex date : 26 APR 04 / Pay date: 26 APR 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 13,843 .91 0.00 0.00 13,843.91 Received this penod 
2,373,245.800 

CUSIP: 31393U4Q3 Ex date- 25 AUG 04 / Pay date 25 AUG 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 7,787.49 0.00 0.00 7,787.49 Received this period 
1,334,999.990 

CUSIP: 31393U403 Ex date 25 FEB 04 / Pay date. 25 FEB 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 7,043.09 0.00 0.00 7,043.09 Received this period 
1,207,386.390 

CUSIP, 31393U403 Ex date 25 JUN 04 / Pay date 25 JUN 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 13 .417 .82 0.00 0.00 13,417.82 Received this period 
2,300,196.930 

CUSIP, 31393U403 Ex date- 27 SEP 04 / Pay date : 27 SEP 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 6,779.43 0.00 0.00 6,779.43 Received this period 
2.476,722.720 

CUSIP. 31393U403 Ex date : 26 JUL 04 / Pay date: 26 JUL 04 
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Income 
Fixed income 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 12,151 .85 000 0.00 12,151 .85 Received this period 
2,083,177.260 

CUSIP . 31393U4Q3 Ex date 27 DEC 04 / Pay date 27 DEC 04 

FNMA PREASSIGN 00831 7 11-25-2033 7.0000 7,659 .47 0.00 0 .00 7,659 .47 Received this period 
1,313,051 .470 

CUSIP . 31393U403 Ex date . 25 MAR 04 / Pay date . 25 MAR 04 

FNMA PREASSIGN 00831 7 11-25-2033 70000 7,273.29 0 .00 0 .00 7,273 .29 Received this period 
1 .246,851 .940 

CUSIP . 31393U403 Ex date . 25 MAY 04 / Pay date 25 MAY 04 

FNMA REMIC SER 2001-T8 CL Al 7.5 7.5000 4,560.94 0 .00 0 .00 4,560.94 Received this period 
07-25-2031 0000 
CUSIP . 31392OUK4 Ex date . 25 AUG 04 Pay date, 25 AUG 04 

FNMA REMIC SER 2001-T8 CL Al 7 5 7.5000 4,901 .21 0 .00 0 .00 4,901 .21 Received this period 
07-25-2031 784,195860 
CUSIP : 31392OUK4 Ex date : 25 JUN,04 Pay date. 25 JUN 04 

FNMA REMIC SER 2001-T8 CL A11.5 7.5000 4,759.64 0 .00 0 .00 4,759.64 Received this period 
07-25-2031 761,542 830 
CUSIP : 31392OUK4 Ex date : 26 JUL 04 Pay date, 26 JUL 04 

FNMA REMIC SER 2002-12 CL-PG 6 6.0000 6,775.00 0 .00 0 .00 6,775.00 Received this period 
03-25-2017 1,355,000 .000 
CUSIP : 31392BN69 Ex date : 25 OCT 04 Pay date, 25 OCT 04 

FNMA REMIC SER 2002-12 CL-PG 6 6.0000 6,77500 000 0 .00 6,775.00 Received this period 
03-25-2017 1,355,000 000 
CUSIP . 31392BN69 Ex date . 25 AUG 04 Pay date : 25 AUG 04 

FNMA REMIC SER 2002-12 CL-PG 6 6.0000 6,77500 000 0 .00 6,775 .00 Received this period 
03-25-2017 1,355,000 .000 
CUSIP : 31392BN69 Ex date . 25 FEB 04 Pay date . 25 FEB 04 

FNMA REMIC SER 2002-12 CL-PG 6 60000 6,775 .00 0 .00 000 6,775 .00 Received this period 
03-25-2017 1 .355,000 .000 
CUSIP, 31392BN69 Ex date : 27 DEC 04 Pay date . 27 DEC 04 

FNMA REMIC SER 2002-12 CL-PG 6 6 .0000 6,77500 0.00 0.00 6,T75 .00 Received this period 
03-25-2017 1,355,000 .000 
CUSIP : 31392BN69 Ex date, 26 APR 04 / Pay date: 26 APR 04 

FNMA REMIC SER 2002-12 CL-PG 6 6.0000 6,77500 0.00 0.00 6,775 .00 Received this period 
03-25-2017 1,355,000.000 
CUSIP* 31392BN69 Ex date: 26 NOV 04 / Pay date: 26 NOV 04 
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FNMA REMIC SER 2002-12 CL-PG 6 6.0000 6,775.00 0.00 000 6,775 .00 Received this period 
03-25-2017 1,355,000.000 
CUSIP- 31392BN69 Ex date : 25 MAY 04 Pay date . 25 MAY 04 

FNMA REMIC SER 2002-12 CL-PG 6 60000 6,77500 0.00 0 .00 6,775 00 Received this period 
03-25-2017 1,355,000.000 
CUSIP, 31392BN69 Ex date . 25 JUN 04 Pay date . 25 JUN 04 

FNMA REMIC SER 2002-12 CL-PG 6 60000 6,775.00 0.00 000 6,775 .00 Received this period 
03-25-2017 1,355,000.000 
CUSIP . 31392BN69 Ex date . 25 MAR 04 Pay date 25 MAR 04 

FNMA REMIC SER 2002-12 CL-PG 6 60000 6,77500 0.00 0 .00 6,775.00 Received this period 
03-25-2017 11355,000.000 
CUSIP . 31392BN69 Ex date . 27 SEP 04 / Pay date : 27 SEP 04 

FNMA REMIC SER 2002-12 CL-PG 6 60000 6,775.00 0.00 0 .00 6,775.00 Received this period 
03-25-2017 1 .355,000 000 
CUSIP, 31392BN69 Ex date 26 JAN 04 / Pay date* 26 JAN 04 

FNMA REMIC SER 2002-12 CL-PG 6 60000 6,775.00 0.00 0 .00 6,775 00 Received this period 
03-25-2017 1,355,000.000 
CUSIP . 31392BN69 Ex date . 26 JUL 04 / Pay date. 26 JUL 04 

FNMA REMIC SER 2003-W15 CL W 6.5 65000 13,412 .48 0 .00 0 .00 13,412 48 Received this period 
07-25-2043 2,476,150 250 
CUSIP . 31393TB54 Ex date . 25 MAR 04 / Pay date: 25 MAR 04 

FNMA REMIC SER 2003-W15 CL 1A1 6 5 6.5000 14,020 .49 0 .00 0 .00 14,020 .49 Received this period 
07-25-2043 2,588,397.390 
CUSIP 31393TB54 Ex date . 26 JAN 04 / Pay date. 26 JAN 04 

FNMA REMIC SEA 2003-W15 CL 1A1 6 5 65000 13,720 .32 0 .00 000 13,720 .32 Received this period 
07-25-2043 2,532,981 .750 
CUSIP . 31393TB54 Ex date . 25 FEB 04 / Pay date . 25 FEB 04 

FNMA REMIC SER 2003-W15 CL W 6 5 6.5000 13,03628 0 .00 0 .00 13,036 .28 Received this period 
07-25-2043 65,155760 
CUSIP: 31393TB54 Ex date, 29 APR 04 / Pay date : 29 APR 04 

FNMA REMIC SER 2003-W19 CL IA5 5 5 55000 6,98958 0 .00 0 .00 6,989 .58 Received this period 
11-01-2033 1,525,000.000 
CUSIP: 31393UA45 Ex date : 25 AUG 04 / Pay date- 25 AUG 04 

FNMA REMIC SER 2003-W19 CL 1A5 5 .5 55000 6,989.58 0 .00 0 .00 6,989 .58 Received this period 
11-01-2033 1,525 .000.000 
CUSIP: 31393UA45 Ex date : 25 OCT 04 / Pay date, 25 OCT 04 
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FNMA REMIC SER 2003-W19 CL IA5 5 5 5.5000 6,989.58 0.00 000 6,989 .58 Received this period 
11-01-2033 1,525,000.000 
CUSIP, 31393UA45 Ex date: 25 MAR 04 / Pay date . 25 MAR 04 

FNMA REMIC SER 2003-W19 CL 1A5 5 .5 5.5000 6,989.58 0.00 0 .00 6 .989 58 Received this period 
11-01-2033 1,525,000 000 
CUSIP . 31393UA45 Ex date: 27 SEP 04 / Pay date 27 SEP 04 

FNMA REMIC SER 2003-W19 CL 1A5 5 5 5.5000 6,989.58 0.00 0 .00 6,989 58 Received this period 
11-01-2033 1,525,000 .000 
CUSIP 31393UA45 Ex date- 25 JUN D4 / Pay date: 25 JUN 04 

FNMA REMIC SER 2003-Wl 9 CL 1 AS 5 5 55000 6,989.58 0.00 0 .00 6,989 .58 Received this period 
11-01-2033 1,525 .000.000 
CUSIP : 31393UA45 Ex date . 26 NOV 04 / Pay date, 26 NOV 04 

FNMA REMIC SER 2003-W19 CL 1A5 5 .5 5 .5000 6,98958 000 0 .00 6,989.58 Received this period 
11 _01-2033 1,525,000.000 
CUSIP . 31393UA45 Ex date 26 APR 04 / Pay date- 26 APR 04 

FNMA REMIC SER 2003-W19 CL 1A5 5 5 5.5000 6,98958 0.00 0 .00 6,989.58 Received this period 
11-01-2033 1,525,000.000 
CUSIP . 31393UA45 Ex date, 27 DEC 04 / Pay date . 27 DEC 04 

FNMA REMIC SER 2003-W19 CL IA5 5.5 55000 6,989.58 0 .00 0 .00 6,989 .58 Received this period 
11-01-2033 1,525,000.000 
CUSIP . 31393UA45 Ex date . 26 JAN 04 / Pay date- 26 JAN 04 

FNMA REMIC SER 2003-W19 CL 1AS 5 5 5.5000 6,989.58 000 000 6,989 .58 Received this period 
11-01-2033 1,525,000.000 
CUSIP . 31393UA45 Ex date : 25 MAY 04 / Pay date, 25 MAY 04 

FNMA REMIC SER 2003-W19 CL 1 AS 5 5 55000 6,989.58 000 000 6,989 .58 Received this period 
11-01-2033 1,525,000.000 
CUSIP 31393UA45 Ex date, 26 JUL 04 / Pay data* 26 JUL 04 

FNMA REMIC SER 2003-W19 CL IA5 5 5 55000 6,98958 0 .00 0 .00 6,989 .58 Received this period 
11-01-2033 1,525,000.000 
CUSIP : 31393UA45 Ex date : 25 FEB 04 / Pay date 25 FEB 04 

FNMA REMIC SER 2003-W2 CL I-A2 7 7 .0000 8,006.31 0 .00 0 .00 8,006 31 Received this period 
07-25-2032 1,372,513.110 
CUSIP 31392JAC3 Ex date . 26 JAN D4 / Pay date: 26 JAN 04 

FNMA REMIC SER 2003-W2 CL 1 -A2 7 70000 5,66688 0 .00 0 .00 5,666 .88 Received this period 
07-25-2032 971,464 .550 
CUSIP : 31392JAC3 Ex date: 26 NOV 04 / Pay date- 26 NOV 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA REMIC SER 2003-W2 CL 1-A2 7 70000 7,52088 000 000 7,520 .88 Received this period 

07-25-2032 1,289,293 320 
CUSIP : 31392JAC3 Ex date : 25 MAR 04 / Pay date . 25 MAR 04 

FNMA REMIC SER 2003-W2 CL I-A2 7 7 .0000 6,832 .41 0.00 000 6,832 .41 Received this period 
07-25-2032 1,171,271 .530 
CUSIP : 31392JAC3 Ex date, 25 JUN 04 / Pay date : 25 JUN 04 

FNMA REMIC SER 2003-W2 CL I-A2 7 7 .0000 7,019 .13 0.00 0 .00 7,019 .13 Received this period 
07-25-2032 1,203.280.100 
CUSIP : 31392JAC3 Ex date . 25 MAY 04 / Pay date 25 MAY 04 

FNMA REMIC SER 2003-W2 CL I-A2 7 7 .0000 6,545.57 0 .00 000 6,545.57 Received this period 
07-25-2032 1,122,098.060 
CUSIP- 31392JAC3 Ex date . 26 JUL 04 / Pay date . 26 JUL 04 

FNMA REMIC SER 2003-W2 CL 1-A2 7 70000 5,473.66 0 .00 000 5,473 .66 Received this period 

07-25-2032 938,344310 
CUSIP: 31392JAC3 Ex date : 27 DEC 04 / Pay date 27 DEC 04 

FNMA REMIC SER 2003-W2 CL I-A2 7 7 .0000 6,03404 000 000 6,034 .04 Received this period 
07.25-2032 1,034,408.300 
CUSIP: 31392JAC3 Ex date : 27 SEP 04 / Pay date : 27 SEP 04 

FNMA REMIC SER 2003-W2 CL I-A2 7 7.0000 7,31444 0 .00 0.00 7,314 .44 Received this period 

07-25-2032 1,253,903 880 
CUSIP 31392JAC3 Ex date . 26 APR 04 / Pay date : 26 APR 04 

FNMA REMIC SER 2003-W2 CL 1-A2 7 7.0000 6,25398 000 0.00 6,253 .98 Received this penod 
07-25-2032 1,072,113.640 
CUSIP- 31392JAC3 Ex date, 25 AUG 04 / Pay date- 25 AUG 04 

FNMA REMIC SER 2003-W2 CL I-A2 7 70000 5,847 .91 000 0.00 5,847 .91 Received this period 
07-25-2032 1,002,499.400 
CUSIP, 31392JAC3 Ex date . 25 OCT 04 / Pay date. 25 OCT 04 

FNMA REMIC SER 2003-W2 CL 1 -A2 7 70000 7,733 .49 0 .00 0.00 7,733.49 Received this period 

07-25-2032 1,325,741 .780 
CUSIP* 31392JAC3 Ex date- 25 FEB 04 / Pay date. 25 FEB 04 

FNMA REMIC SER 2003-W3 CL 1AI 6.5 65000 11,223 .86 000 0.00 11 .223 86 Received this period 
08-25-2032 0.000 
CUSIP. 31392JYE3 Ex date* 26 APR 04 / Pay date . 26 APR 04 

FNMA REMIC SER 2003-W3 CL 1 At 6 5 6.5000 10,72063 0.00 000 10,720 .63 Received this period 
08-25-2032 0.080 
CUSIP: 31392JYE3 Ex date: 25 MAY 04 / Pay date : 25 MAY 04 
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FNMA REMIC SER 2003-W3 CL W 6.5 6 .5000 12,444 .35 0 .00 0.00 12,444 .35 Received this period 
08-25-2032 2,297,423 .470 
CUSIP . 31392JYE3 Ex date . 26 JAN 04 / Pay date, 26 JAN 04 

FNMA REMIC SER 2003-W3 CL W 6 5 65000 11,985 .14 000 0.00 11,985 .14 Received this period 
08-25-2032 2,212,641 600 
CUSIP . 31392JYE3 Ex date : 25 FEB 04 / Pay date . 25 FEB 04 

FNMA REMIC SER 2003-W3 CL W 6.5 6 .5000 11,546.30 0.00 0 .00 11,546 .30 Received this period 
08-25-2032 2,131,564.510 
CUSIP : 31392JYE3 Ex date : 25 MAR 04 / Pay date : 25 MAR 04 

FNMA REMIC SER 2004-73 CL VB 4 5 4 .5000 3,41250 0.00 0 .00 3,412 .50 Received this period 
02-25-2024 0.000 
CUSIP 31394A21<1 Ex date: 02 DEC 04 / Pay date- 02 DEC 04 

FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 6.5000 6,74167 000 0 .00 6,741 .67 Received this period 
6 5 12-25-2023 6,741 .670 
CUSIP : 31359FT24 Ex date : 21 OCT 04 / Pay date. 21 OCT 04 

FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 65000 6,63330 000 0 .00 6,633.30 Received this period 

6 5 12-25-2023 1,224,609.980 
CUSIP : 31359FT24 Ex date . 26 JUL 04 / Pay date : 26 JUL 04 

FNMA REMIC TR 1993-G36 CL-Z() PRIN ONLY 6.5000 6,705.37 0 .00 0 .00 6,705.37 Received this period 

6 5 12-25-2023 1,237,912 520 
CUSIP : 31359FT24 Ex date : 27 SEP 04 / Pay date 27 SEP 04 

FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 65000 6,491 .51 0 .00 000 6,491 .51 Received this period 
6 .5 12-25-2023 1,198,432 .200 
CUSIP . 31359FT24 Ex date : 25 MAR 04 / Pay date . 25 MAR 04 

FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 65000 6,421 .74 000 0.00 6,421 .74 Received this period 

6 5 12-25-2023 1 .185,553 920 
CUSIP . 31359FT24 Ex date : 26 JAN 04 / Pay date : 26 JAN 04 

FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 65000 6,526.67 0 .00 0.00 6,526 .67 Received this period 

6 5 12-25-2023 1,204,923 .710 
CUSIP : 31359FT24 Ex date . 26 APR 04 / Pay date- 26 APR 04 

FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 6.5000 6,66924 0 .00 0.00 6,669 .24 Received this period 
6 5 12-25-2023 1,231,243 .280 
CUSIP- 31359FT24 Ex date- 25 AUG 04 / Pay date, 25 AUG 04 

FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 65000 6,562 .03 0 .00 0 .00 6,562 .03 Received this period 
6 .5 12-25-2023 1,211,450 380 
CUSIP. 31359FT24 Ex date : 25 MAY 04 / Pay date : 25 MAY 04 
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FNMA REMIC TR 1993-G36 CL-ZQ PAIN ONLY 6.5000 6,45654 0 .00 0.00 6,456 .54 Received this period 
6 .5 12-25.2023 1,191,975 .660 
CUSIP 31359FT24 Ex date . 25 FEB 04 / Pay date : 25 FEB 04 

FNMA REMIC TR 1993-G36 CL-ZQ PAIN ONLY 6.5000 6,597 .57 0.00 0.00 6,597 .57 Received this period 

6 .5 12-25-2023 1,218,012 .410 
CUSIP : 31359FT24 Ex date* 25 JUN 04 Pay date, 25 JUN 04 

FNMA REMIC TR 2002-T4 CL-A3 7.5 7 .5000 4,049 .19 0.00 0.00 4,049 .19 Received this period 
12-25-2031 0000 
CUSIP . 31392B6V3 Ex date. 26 JAN 04 Pay date : 26 JAN 04 

FNMA REMIC TR 2004-26 CL-PA 4 .5 45000 5,287.50 0.00 0.00 5,287.50 Received this period 
09-25-2025 1,410,000 000 
CUSIP . 31393XUZ8 Ex date : 27 SEP 04 Pay date . 27 SEP 04 

FNMA REMIC TR 2004-26 CL-PA 4 5 4 .5000 5,287.50 0 .00 0.00 5,287 .50 Received this period 
09-25-2025 1,410,000.000 
CUSIP . 31393XUZ8 Ex date : 25 OCT 04 Pay date : 25 OCT 04 

FNMA REMIC TR 2004-26 CL-PA 4 .5 45000 5,287.50 0 .00 0 .00 5,287 .50 Received this period 
09-25-2025 1,410,000.000 
CUSIP : 31393XUZB Ex date : 25 AUG 04 Pay date. 25 AUG 04 

FNMA REMIC TR 2004-26 CL-PA 4 .5 45000 5,287.50 000 0 .00 5,287 .50 Received this period 

09-25-2025 1,410,000.000 
CUSIP* 31393XUZS Ex date . 26 JUL 04 Pay date : 26 JUL 04 

FNMA REMIC TR 2004-26 CL-PA 4 5 4.5000 5,287.50 0 .00 0 .00 5,287 .50 Received this period 
09-25-2025 1,410,000.000 
CUSIP : 31393XUZ8 Ex date 27 DEC 04 Pay date : 27 DEC 04 

FNMA REMIC TR 2004-26 CL-PA 4 .5 4.5000 5,287.50 000 0 .00 5,287 .50 Received this period 
09-25-2025 1,410,000 000 
CUSIP : 31393XUZ8 Ex date 26 NOV 04 / Pay date : 26 NOV 04 

FNMA REMIC TRUST 2004 31 VB 4 5 4.5000 3,412 .50 0 .00 0 .00 3,412 .50 Received this period 

09-25-2027 0 .000 
CUSIP: 31393YAS4 Ex date- 25 OCT 04 / Pay date: 25 OCT 04 

FNMA SER 2001-50 CL BA 7 10-25-2041 7.0000 6,091 .99 0 .00 0.00 6,091 .99 Received this period 
1,044,343 .170 

CUSIP. 31392AJW9 Ex date : 27 DEC 04 / Pay date. 27 DEC 04 

FNMA SER 2001-50 CL BA 7 10-25-2041 7.0000 7,033 .92 000 0.00 7,033.92 Received this period 
1,205,817 .610 

CUSIP- 31392AJW9 Ex date . 25 AUG 04 / Pay date, 25 AUG 04 
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FNMA SER 2001-50 CL BA 7 10-25-2041 7.0000 6,495o8 000 0.00 6,495.08 Received this period 
1,113,442 520 

CUSIP: 31392AJW9 Ex date 25 OCT 04 / Pay date . 25 OCT 04 

FNMA SER 2001-50 CL BA 7 10-25-2041 7 
- 
0000 6,756.87 000 0.00 6.756 87 Received this period 

1,158,321 .610 
CUSIP, 31392AJW9 Ex date : 27 SEP 04 / Pay date . 27 SEP 04 

FNMA SER 2001-50 CL BA 7 10-25-2041 7.0000 7,592.57 0.00 0,00 7,592.57 Received this period 
1,301,585.360 

CUSIP. 31392AJW9 Ex date: 25 JUN 04 / Pay date. 25 JUN 04 

FNMA SER 2001-50 CL BA 7 10-25-2041 7.0000 6,25970 0.00 0.00 6,259.70 Received this period 
1,073,095.830 

CUSIP, 31392AJW9 Ex date' 26 NOV 04 / Pay date* 26 NOV 04 

FNMA SER 2001-50 CL BA 7 10-25-2041 7.0000 7,301.41 0.00 0.00 7,301 .41 Received this period 
1,251,671.050 

CUSIP: 31392AJW9 Ex date : 26 JUL 04 1 Pay date: 26 JUL 04 

FNMA SER 2002-Wl 2 CTF CL AF-4 4.2410 3,534.17 0.00 0.00 3,534.17 Received this period 

4 24100017548 03-25-2031 1,000,000.000 
CUSIP. 31392GSM8 Ex date. 27 SEP 04 / Pay date : 27 SEP 04 

FNMA SER 2002-W12 CTF CL AF-4 4.2410 3,534.17 0.00 0.00 3,534.17 Received this period 
4 24100017548 03-25-2031 1,000,000.000 
CUSIP: 31392GSM8 Ex date: 25 OCT 04 / Pay date : 25 OCT 04 

FNMA SEA 2002-W12 CTF CL AF-4 4.2410 3,534.16 000 0.00 3,534.16 Received this period 

4 24100017548 03-25-2031 0.000 
CUSIP 31392GSM8 Ex date : 29 NOV 04 / Pay date . 29 NOV 04 

FNMA SER 2004-Wl 2 6 07-25-2034 6.0000 7,150.00 000 0.00 7,150.00 Received this period 
1,429,999.990 

CUSIP: 31394A6Y7 Ex date. 27 DEC 04 / Pay date : 27 DEC 04 

FNMA SER 2854 CL PD 5 5 10-15-2027 5.5000 6,462.50 0.00 0.00 6,462.50 Received this period 
1,410,000.000 

CUSIP- 31395FJE5 Ex date : 15 NOV 04 / Pay date : 15 NOV 04 

FNMA SER 2854 CL PD 5 5 10-15-2027 5.5000 6,46250 0.00 000 6,462.50 Received this period 
1,410,000.000 

CUSIP 31395FJE5 Ex date . 15 DEC 04 / Pay date: 15 DEC 04 

GNMA POOL #080013 FLTG AT 4.625% 5.6250 3,050.62 0.00 0.00 3,050.62 Received this period 

11-20-2026 BEO 791,513.1 SO 
CUSIP: 36225CAPI Ex date. 20 JUL 04 / Pay date . 20 JUL 04 
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GNMA POOL #080013 FLTG RT 4.625% 56250 4,559.14 0.00 0.00 4,559.14 Received this period 
11-20-2026 BEO 972,616.590 
CUSIP. 36225CAPI Ex date- 20 JAN 04 / Pay date : 20 JAN 04 

GNMA POOL #080013 FLTG FIT 4.625% 56250 2,792.33 0.00 0.00 2,792.33 Received this period 
11-20-2026 BEO 724,495.440 
CUSIP: 36225CAPI Ex date. 20 SEP 041 Pay date. 20 SEP 04 

GNMA POOL #080013 FLTG RT 4.625% 5.6250 2,83596 0.00 000 2,835.96 Received this period 
11-20-2026 BEO 735,817.200 
CUSIP. 36225CAP1 Ex date . 20 AUG 04 / Pay date . 20 AUG 04 

GNMA POOL #080013 FLTG RT 4 625% 56250 3,306.76 0.00 0.00 3,306.76 Received this period 
11-20-2026 BEO 857,970.170 
CUSIP, 36225CAP1 Ex date : 20 MAY 04 / Pay date: 20 MAY 04 

GNMA POOL #080013 FLTG FIT 4,625% 5.6250 3,S8299 0.00 0.00 3,582.99 Received this period 
11-20-2026 BEO 929,641 .800 
CUSIP 36225CAPI Exdate : 20 FEB 04 / Pay date : 20 FEB 04 

GNMA POOL #080013 FLTG FIT 4 625% 56250 3,366.59 0.00 0.00 3,366.59 Received this period 
11-20-2026 BEO 873,494.170 
CUSIP 36225CAP1 Ex date* 20 APR 04 / Pay date* 20 APR 04 

GNMA POOL #080013 FLTG RT 4.625% 56250 3,195.59 0.00 0.00 3,195.59 Received this period 
11-20-2026 BEO 829,126.380 
CUSIP 36225CAPI Ex date. 21 JUN 04 / Pay date. 21 JUN 04 

GNMA POOL #080013 FLTG FIT 4.625% 56250 2,480.73 0.00 000 2,480.73 Received this period 
11-20-2026 BEC, 643,647.800 
CUSIP 36225CAP1 Ex date* 22 NOV 04 / Pay date* 22 NOV 04 

GNMA POOL #080013 FLTG FIT 4.625% 5.6250 2.40639 000 0.00 2,406.39 Received this. period 
11-20-2026 BEO 624,360.270 
CUSIP. 36225CAPI Ex date 20 DEC 04 / Pay date* 20 DEC 04 

GNMA POOL #080013 FLTG FIT 4.625% 56250 3,44905 000 0.00 3,449.05 Received this period 
11-20-2026 BEO 894,887.960 
CUSIP: 36225CAPI Ex date, 22 MAR 04 / Pay date, 22 MAR 04 

GNMA POOL #080013 FLTG FIT 4.625% 56250 2,627.05 0.00 0.00 2,627.05 Received this period 
11-20-2026 BEO 681,613.970 
CUSIP 36225CAP1 Ex date. 20 OCT 04 / Pay date: 20 OCT 04 

GNMA POOL #268237 SER 2019 8.3% DUE 8.3000 2,800.42 000 0.00 2,800.42 Received this period 
04-15-2019 REG 404,879.780 
CUSIP. 3621954W6 Ex date: 17 MAY 04 / Pay date 17 MAY 04 
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GNMA POOL #268237 SER 2019 8.3% DUE 83000 2,289.22 0.00 000 2,289.22 Received this period 
04-15-2019 REG 330,970850 
CUSIP: 3621954W6 Ex date 15 OCT 04 / Pay date- 15 OCT 04 

GNMA POOL #268237 SER 2019 8 3% DUE 8.3000 2,297.95 0.00 0.00 2,297.95 Received this period 
04-15-2019 REG 332,234.230 
CUSIP: 3621954W6 Ex date . 15 SEP 04 / Pay date, 15 SEP 04 

GNMA POOL #268237 SER 2019 a 3% DUE 8.3000 3,13950 000 0.00 3,139.50 Received this period 
04-15-2019 REG 453,903.680 
CUSIP. 3621954W6 Ex date. 15 APR 04 / Pay date: 15 APR 04 

GNMA POOL #268237 SER 2019 8.3% DUE 8.3000 2,30663 0.00 0.00 2,306 63 Received this period 
04-15-2019 REG 333,488,220 
CUSIP: 3621954W6 Ex date. 16 AUG 04 / Pay date : 16 AUG 04 

GNMA POOL #268237 SER 2019 8.3% DUE 83000 2,315.40 000 000 2,315.40 Received this period 
04-15-2019 REG 334,756.170 
CUSIP. 3621954W6 Ex date . 15 JUL 04 / Pay date . 15 JUL 04 

GNMA POOL #268237 SER 2019 8.3% DUE 8.3000 3,161.56 0.00 0.00 3,161.56 Received this period 
04-15-2019 REG 457,093.350 
CUSIP: 3621954W6 Ex date, 17 FEB 04 / Pay date . 17 FEB 04 

GNMA POOL #268237 SER 2019 8 3% DUE 8.3000 2,56004 0.00 0.00 2,560.04 Received this period 
04-15-2019 REG 370,126.010 
CUSIP. 3621954W6 Ex date, 15 JUN 04 / Pay date 15 JUN 04 

GNMA POOL #268237 SER 2019 8 3% DUE 8.3000 2,272.15 0.00 0.00 2,272.15 Received this period 
04-15-2019 REG 328,503.100 
CUSIP. 3621954W6 Ex date : 15 DEC 04 / Pay date: 15 DEC 04 

GNMA POOL #268237 SER 2019 8 3% DUE 8,3000 3,150.49 000 000 3,150 49 Received this period 
04-15-2019 REG 455,491 .880 
CUSIP 3621954W6 Ex date . 15 MAR 04 1 Pay data 15 MAR 04 

GNMA POOL #268237 SER 2019 8.3% DUE 8.3000 3,17215 0.00 0.00 3,172.15 Received this period 
04-15-2019 REG 458,623.780 
CUSIP. 3621954W6 Ex date: 15 JAN 04 / Pay date. 15 JAN 04 

GNMA POOL #268237 SER 2019 8 3% DUE 8.3000 2,280.23 0.00 0.00 2,280.23 Received this period 
04-15-2019 REG 329,672050 
CUSIP* 3621954W6 Ex date . 15 NOV 04 / Pay date . 15 NOV 04 

GNMA POOL #425012 5.5% 11-15-2033 BEO 55000 4,66322 0.00 0.00 4,663.22 Received this period 
4,912.460 

CUSIP, 36206YDR9 Ex date: 15 NOV 04 / Pay date . 15 NOV 04 
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GNMA POOL #425012 5 5% 11-15-2033 BEO 5,5000 4,87129 0.00 0 .00 4,871 .29 Received this period 

1,062,826.160 
CUSIP. 36206YDR9 Ex date- 16 AUG 04 / Pay date. 16 AUG D4 

GNMA POOL #425012 5 5% 11-15-2033 BEO 5.5000 5 .11936 0.00 0 .00 5,119 36 Received this period 

1,116,950.620 
CUSIP: 36206YDR9 Ex date. 17 MAY 04 / Pay date, 17 MAY 04 

GNMA POOL #425012 5.5% 11-15-2033 BEO 55000 4,94266 000 0 .00 4,942.66 Received this period 

CUSIP- 36206YDR9 Ex date- 15 JUL 04 Pay date 15 JUL 04 
1,078,397 530 

GNMA POOL #425012 5.5% 11-15-2033 BEO 55000 4.71901 0.00 0 .00 4,719 .01 Received this period 

1,029,603.100 
CUSIP. 36206YDR9 Ex date: 15 OCT 04 Pay date, 15 OCT 04 

GNMA POOL #425012 5.5% 11-15-2033 BEO 5.5000 4,811 .38 0 .00 0.00 4,811 .38 Received this period 

1,049,756.150 
CUSIP- 36206YDR9 Ex date- 15 SEP 04 Pay date . 15 SEP 04 

GNMA POOL #425012 5 5% 11-15-2033 BEO 55000 5,15383 0.00 000 5,153 .83 Received this period 

1,124,472.450 
CUSIP. 36206YDR9 Ex date : 15 APR 04 Pay date, 15 APR 04 

GNMA POOL #425012 5.5% 11-15-2033 BEO 55000 5,035A8 000 0.00 5,035 .18 Received this period 

1,098,585.440 
CUSIP: 36206YDR9 Ex date 15 JUN 04 Pay date . 15 JUN 04 

GNMA REMIC TR 1999 .1 CL Z 6 .5 01-20-2029 6,5000 7,347.72 0.00 0 .00 7,347 .72 Received this period 

1,356,501 770 

CUSIP: 38371-11R45 Ex date: 21 JUN 04 / Pay date . 21 JUN 04 

GNMA REMIC TR 1999-1 CL Z 6 .5 01-20-2029 6.5000 7,22960 000 0.00 7,229 60 Received this period 

1,334,695.280 
CUSIP. 38371-11 R45 Ex date . 22 MAR 04 / Pay date 22 MAR 04 

GNMA REMIC TR 1999.1 CL Z 6 5 01-20-2029 6 .5000 7,46777 0.00 000 7,467 .77 Received this period 

1,378,664.640 

CUSIP. 3837HIR45 Ex date. 20 SEP 04 / Pay date: 20 SEP 04 

GNMA REMIC TR 1999.1 CL Z 6 .5 01-20-2029 6 .5000 7,268.76 0.00 000 7,268 .76 Received this period 

1,341,924.880 
CUSIP. 38371-11 R45 Ex date . 20 APR 04 / Pay date- 20 APR 04 

GNMA REMIC TR 1999.1 CL Z 6 5 01-20-2029 6 .5000 7,508.22 0.00 000 7,508 .22 Received this period 

1,386,132.310 
CUSIP: 38371-11 R45 Ex date : 20 OCT 04 / Pay date : 20 OCT 04 
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GNMA REMIC TR 1999-1 CL Z 6 .5 01-20-2029 65000 7,440 .10 0 .00 0.00 7,440 .10 Received this period 

1,373,557.070 
CUSIP . 38371-11 R45 Ex date . 22 NOV 04 1 Pay date . 22 NOV 04 

GNMA REMIC TR 1999-1 CL Z 6 .5 01-20-2029 65000 7,308 .13 000 0.00 7,308 .13 Received this period 
1,349,193.640 

CUSIP : 38371-11 R45 Ex date : 20 MAY 04 / Pay date : 20 MAY 04 

GNMA REMIC TR 1999-1 CL Z 6 5 01-213-2029 6.5000 7.12377 0 .00 0 .00 7,123.77 Received this period 
1,315,158.450 

CUSIP . 3837HIR45 Ex date: 20 DEC 04 / Pay date, 20 DEC 04 

GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 6 .5000 7,151 .91 000 0.00 7,151 .91 Received this period 
1,320,352.720 

CUSIP, 3837HI R45 Ex date. 20 JAN 04 / Pay date : 20 JAN 04 

GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 6 .5000 7,387 .52 0 .00 0 .00 7,387.52 Received this period 
1,363,849.490 

CUSIP . 3837HIR45 Ex date. 21 JUL 04 / Pay date: 21 JUL 04 

GNMA REMIC TR 1999-1 CL Z 6 .5 01-20-2029 6.5000 7,190 .65 0 .00 0 .00 7,190 65 Received this period 
1,327,504 630 

CUSIP : 3837H I R45 Ex date. 20 FEB 04 / Pay date. 20 FEB 04 

GNMA REMIC TR 1999-1 CL Z 6 5 01-20-2029 6.5000 7,427 .53 0 .00 0 .00 7,427 .53 Received this period 
1,371 .237.010 

CUSIP : 38371-11 R45 Ex date. 20 AUG 04 / Pay date : 20 AUG 04 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS .0000 5,68750 0 .00 0 .00 5,687.50 Income purchased this period 
SETTLES OCT 3,500,000.000 
CUSIP . 02RO426AI Trade date, 08 SEP 04 / Settlement date : 14 OCT 04 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 4.5000 5,250 .00 0 .00 0 .00 5,250.00 Income purchased this period 
SETTLES DEC 3,500,000.000 
CUSIP : 02RO426C7 Trade date, 10 NOV 04 / Settlement date. 13 DEC 04 

FHLMC GOLD SINGLE FAMILY 4.5 30 YEARS 4.5000 - 612 .50 0 .00 0 .00 - 612.50 Income purchased this period 
SETTLES APR 350,000 .000 
CUSIP : 02RO42W Trade date . 10 MAR 04 / Settlement date- 15 APR 04 

FHLMC GOLD SINGLE FAMILY 4.5 30 YEARS 4.5000 6,125 .00 0 .00 0 .00 6,125.00 Income purchased this period 
SETTLES SEP 3,500,000.000 
CUSIP . 02RO42694 Trade date, 13 AUG 04 / Settlement date. 15 SEP 04 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 4.5000 5,25000 0.00 0.00 5,250.00 Income purchased this period 
SETTLES JAN 3,500 .000 000 
CUSIP- 02RO42611 Trade date : 08 DEC 04 / Settlement date- 13 JAN 05 
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FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 45000 6,12500 0.00 0.00 6,125 . 00 Income purchased this period 
SETTLES NOV 3,500,000.000 
CUSIP- 02RD426B9 Trade date : 07 OCT 04 / Settlement date: 15 NOV 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 6,80556 0.00 O.OD 6,805 .56 Income purchased this period 
SETTLES SEP 3.500,000.000 
CUSIP . 02RO50697 Trade date : 13 AUG 04 / Settlement date . 15 SEP 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,133.33 0.00 0 .00 2,133 .33 Income purchased this period 
SETTLES MAY 1,280,000 .000 
CUSIP : 02RO50655 Trade date : 27 APR 04 / Settlement date : 13 MAY 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,0000 10,111 .11 0.00 0 .00 10,111 .11 Income purchased this period 
SETTLES NOV 5,200,000 000 
CUSIP . 02RO506B2 Trade date, 12 OCT 04 / Settlement date: 15 NOV 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 2,216.67 0.00 0 .00 2,216 .67 Income purchased this penod 
SETTLES MAR 1,140,000 .000 
CUSIP : 028050630 Trade date: 05 FEB 04 / Settlement date: 15 MAR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 1 .604.17 0.00 0 .00 1,604 .17 Income purchased this period 
SETTLES AUG 1,050,000 .000 
CUSIP . 02RO50689 Trade date: 13 JUL 04 / Settlement date . 12 AUG 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 3,30556 000 0.00 3,305 .56 Income purchased this period 
SETTLES SEP 1,700,000 .000 
CUSIP. 02RO50697 Trade date, 26 AUG 04 / Settlement date : 15 SEP 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 - 733.33 0.00 0.00 - 733 .33 Income purchased this period 
SETTLES MAY 440.000000 
CUSIP: 02RO50655 Trade date, 28 APR 04 / Settlement date . 13 MAY 04 

FHLMC; GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,012.50 0.00 0.00 2,012 50 Income purchased this period 
SETTLES APR 1,035,000 .000 
CUSIP. 02RO50648 Trade date : 23 FEB 04 / Settlement date : 15 APR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 1,741 .67 0.00 0.00 1,741 .67 Income purchased this period 
SETTLES FEB 1,140,000 .000 
CUSIP. 028050622 Trade date : 23 JAN 04 / Settlement date, 12 FEB 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 2,790.28 0.00 0.00 2,790 .28 Income purchased this period 
SETTLES MAR 1,435,000 .000 
CUSIP. 02RO50630 Trade date. 05 MAR 04 / Settlement date : 15 MAR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 3,43056 0.00 0.00 3,430 .56 Income purchased this period 
SETTLES JAN 1,900,000 .000 
CUSIP* 02RO50614 Trade date. 17 DEC 03 / Settlement clate- 14 JAN 04 
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FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,192.36 0.00 0.00 2,192.36 Income purchased this period 

SETTLES FEB 1,435,000 000 
CUSIP 02RO50622 Trade date 27 JAN 04 / Settlement date 12 FEB 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,012.50 0.00 0.00 2,012.50 Income purchased this period 

SETTLES MAR 1,035,000.000 
CUSIP. 02RO50630 Trade date . 04 FEB 04 / Settlement date : 15 MAR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 2,391.67 0.00 000 2,391 .67 Income purchased this period 

SETTLES MAY 1,435,000.000 
CUSIP. 02RO50655 Trade date . 13 APR 04 / Settlement date . 13 MAY 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 2,902.78 000 0.00 2,902.78 Income purchased this period 

SETTLES FEB 1,900,000 000 
CUSIP- 028050622 Trade date . 14 JAN 04 / Settlement date : 12 FEB 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,790.28 000 0.00 2,790.28 Income purchased this period 

SETTLES APR 1,435,000 000 
CUSIP. 02ROS0648 Trade date. 23 FEB 04 / Settlement date : 15 APR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,590.97 0.00 000 2,590.97 Income purchased this period 

SETTLES JUN 1,435,000 000 
CUSIP. 02RO50663 Trade date. 11 MAY 04 / Settlement date 14 JUN 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 9,38889 000 000 9,388.89 Income purchased this period 

SETTLES OCT 5,200,000.000 
CUSIP: 02RO506A4 Trade date : 09 SEP 04 1 Settlement date. 14 OCT 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 2,311 .11 0.00 000 2,311 .11 Income purchased this period 

SETTLES JUN 1.280,000 .000 
CUSIP: 02RO50663 Trade date, 11 MAY 04 1 Settlement date* 14 JUN 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 1,016.67 000 0.00 1,016.67 Income purchased this period 

SETTLES MAY 610.000.000 
CUSIP. 02RO50655 Trade date 13 APR 04 / Settlement date : 13 MAY 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 4,268.06 000 0.00 4,268.06 Income purchased this period 

SETTLES APR 2,195,000 000 
CUSIP: 02RO50648 Trade date : 02 APR 04 / Settlement date : 15 APR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 1,89583 0.00 0.00 1,895.83 Income purchased this period 

SETTLES JUN 1,050,000.000 
CUSIP- 02RO50663 Trade date. 11 MAY 04 / Settlement date : 14 JUN 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,0000 2,798.61 0.00 0.00 2,798.61 Income purchased this period 

SETTLES JUN 1,550,000 000 
CUSIP. 02RO50663 Trade date- 11 MAY 04 / Settlement date : 14 JUN 04 
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FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 3,694.44 000 0 .00 3,694.44 Income purchased this period 
SETTLES APR 1,900,000 .000 
CUSIP: 02RO50648 Trade date. 23 FEB 04 / Settlement date . 15 APR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5,0000 3,694.44 000 0 .00 3,694.44 Income purchased this period 
SETTLES MAR 1,900,000 000 
CUSIP. 02RO50630 Trade date: 05 FEB 04 / Settlement date- 15 MAR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS soooo 1,581 .25 0 .00 0 .00 1,581 .25 Income purchased this period 
SETTLES FEB 1,035,000 .000 
CUSIP, 02RO50622 Trade date 30 JAN 04 / Settlement date: 12 FEB 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 8,66667 000 0 .00 8,666.67 Income purchased this period 
SETTLES DEC 5,200,000 000 
CUSIP . 02RO506CO Trade date : 28 OCT 04 / Settlement date. 13 DEC 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 3,16667 0 .00 0 .00 3,166 67 Income purchased this period 
SETTLES MAY 1,900,000 .000 
CUSIP- 02RO50655 Trade date . 13 APR 04 / Settlement date : 13 MAY 04 

FHLMC GOLD Wl-0004 6 .9 12-01-2010 69000 4,57508 0 .00 0.00 4,575 .08 Income purchased this period 
2,170,000 000 

CUSIP: 3128HEAD9 Trade date. I I AUG 04 / Settlement date : 12 AUG 04 

FHLMC GOLD 5.5 TBA POOL 30YR APRIL 5.5000 3,208.33 0 .00 000 3,208 .33 Income purchased this period 
1,500,000 .000 

CUSIP, 02RO52644 Trade date . I I MAR 04 / Settlement date : 15 APR 04 

FHLMC MULTICLASS PREASSIGN 00073 4 5 4.5000 5,31063 0 .00 0 .00 5,310 .63 Income purchased this period 
08-15-2013 1,465,000,000 
CUSIP- 31394WDA3 Trade date . 23 APR 04 / Settlement date, 30 APR 04 

FHLMC MULTICLASS PREASSIGN 00284 4 5 45000 - 333.75 0 .00 000 - 333 .75 Income purchased this period 
06-15-2029 1,335,000 .000 
CUSIP: 31394NMV7 Trade date. 29 JAN 04 / Settlement date. 03 FEB 04 

FHLMC MULTICLASS PREASSIGN 00366 4.5 4.5000 2,227.50 0 .00 0 .00 2,227 .50 Income purchased this period 
03-15-2017 660,000000 
CUSIP: 31394XRF5 Trade date 25 MAY 04 / Settlement date : 28 MAY 04 

FHLMC MULTICLASS PREASSIGN 00366 5 .0000 6,71431 000 0 .00 6,714 .31 Income purchased this period 
08-15-2032 1 .667,000 000 
CUSIP, 31394NRF7 Trade date. 05 JAN 04 / Settlement date, 30 JAN 04 

FHLMC MULTICLASS PREASSIGN 00426 5 5 .0000 6,73444 0 .00 000 6,734 .44 Income purchased this period 
06-15-2033 1,520,000 .000 
CUSIP: 31395HTT7 Trade date. 05 NOV 04 / Settlement date- 30 NOV 04 
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FHLMC MULTICLASS PREASSIGN 00454 5 5 0000 6,043.13 0 .00 0.00 6,043 .13 Income purchased this period 
03-15-2028 1,465,000 000 
CUSIP . 31394XUX2 Trade date 03 MAY 04 / Settlement date: 28 MAY 04 

FHLMC MULTICLASS PREASSIGN 00579 5 .5 .0000 5 .516 .04 000 0.00 5,516 .04 Income purchased this period 
06-15-2032 1,245,000.000 
CLISIP : 31394PA45 Trade date: 05 JAN 04 / Settlement date: 30 JAN 04 

FHLMC MULTICLASS PREASSIGN 00671 4 5 4 .5000 1,187.50 0.00 0 .00 1,187 .50 Income purchased this period 
10-15-2017 1,900,000.000 
CLISIP- 31394XM86 Trade date. 03 MAY 04 / Settlement date. 06 MAY 04 

FHLMC MULTICLASS PREASSIGN 00821 5 5.0000 3,48403 0.00 0 .00 3,484.03 Income purchased this period 
01-15-2028 865,000.000 
CLISIP : 31394X4E3 Trade date 23 APR 04 / Settlement date . 30 APR 04 

FHLMC MULTICLASS PREASSIGN 00823 5 5.0000 5,55833 0.00 0 .00 5,558 .33 Income purchased this period 
01-15-2033 1,380,000.000 
CUSIP* 3113904138 Trade date . 12 APR 04 / Settlement date. 30 APR 04 

FHLMC MULTICLASS SER 2713 CIL EG 5 .5 5.5000 1,815 .00 0.00 000 1,815 .00 Income purchased this period 

08-15-2029 1,485,000 000 
CUSIP 31394N41 .19 Trade date, 04 FEB 04 / Settlement date . 09 FEB 04 

FHLMC MULTICLASS SER 2859 CL PC 5 5 55000 2,187 .78 0.00 0 .00 2,187 .78 Income purchased this period 
11-15-2027 1,790,000.000 
CUSIP : 31395FFU3 Trade date. 04 NOV 04 / Settlement date . 09 NOV 04 

FHLMC MULTICLASS SER 2867 CIL LID 5 .5 5.5000 2.95625 000 0 .00 2,956 .25 Income purchased this period 

07-15-2028 1,075,000.000 
CUSIP . 31395GNX6 Trade date . 16 NOV 04 / Settlement date. 19 NOV 04 

FHLMC MULTICLASS SER 2893 CIL PA 5 5.0000 1 .48750 000 0 .00 1,487 .50 Income purchased this period 
02-15-2033 1,785,000.000 
CLISIP : 31395HWB2 Trade date : 02 DEC 04 / Settlement date: 07 DEC 04 

FHLMC IMULTICLASS SER 2902 CIL MC 5 .5 .0000 6,W.21 0.00 0 .00 6,845 .21 Income purchased this period 

07-15-2016 1,545,000.000 
CUSIP . 31395KK69 Trade date, 02 DEC 04 / Settlement date, 30 DEC 04 

FHLMC POOL #A1 -9168 5 5% 03-01-2034 BEO 5.5000 3,177 .82 000 000 3,177 .82 Income purchased this period 
1,485,736 260 

CLISIP, 31296UFH9 Trade date : 24 MAR 04 / Settlement date : 15 APR 04 

FHLMC POOL #CO-1622 5% 09-01-2033 BEO 5.0000 1,877 .78 000 0 .00 1,877 .78 Income purchased this period 
1,039,999 370 

CLISIP : 31292HYTS Trade date : 08 JAN 04 / Settlement date : 14 JAN 04 
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FHLMC POOL #1 B1 794 ADJ FIT 06-01-2034 .0000 3,282.71 0.00 0.00 3,282.71 Income purchased this period 
1.355,000 000 

CUSIP. 3128JL3CI Trade date : 03 JUN 04 / Settlement date. 13 JUL 04 

FHLMC 30 YR GOLD PARTN CTF (PC) 5 5 30 55000 1,025.14 0.00 0.00 1,025.14 Income purchased this period 
YEARS SETTLES FEB 610,000.000 
CUSIP. 02RO52628 Trade date, 05 JAN 04 / Settlement clate- 12 FEB 04 

FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 6.0000 3,091.67 0.00 000 3,091 .67 Income purchased this period 

SETTLES JUL 1,590,000.000 
CUSIP. 02RO50671 Trade date 03 JUN 04 / Settlement date, 15 JUL 04 

FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 5.0000 2,041 .67 0.00 000 2,041.67 Income purchased this period 
SETTLES JUL 1,050,000.000 
CUSIP 02RO50671 Trade date . 07 JUN 04 / Settlement date : 15 JUL 04 

FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 5.0000 2,790.28 0.00 0.00 2,790.28 Income purchased this period 
SETTLES JUL 1,435,000.000 
CUSIP, 02RO50671 Trade date : 07 JUN 04 / Settlement date . 15 JUL 04 

FNMA CMO SER 2002-Tl 9 CL Al 6 5 65000 4,08583 0.00 0.00 4,085 83 Income purchased this period 
07-25-2042 BEO 1,885,765 920 
CUSIP. 31392GVP7 Trade date: 10 FEB 04 / Settlement date 25 FEB 04 

FNMA POOL #357632 5.5% 10-01-2034 BEO 0000 - 70500 0.00 0.00 - 705.00 Income purchased this period 
354,965.000 

CUSIP 31376KHH2 Trade date. 13 SEP 04 / Settlement date . 14 OCT 04 

FNMA POOL #357632 5 5% 10-01-2034 BEO .0000 1,98591 0.00 000 1,985.91 Income purchased this period 
999,900000 

CUSIP: 31376KHH2 Trade date, 13 SEP 04 / Settlement date : 14 OCT 04 

FNMA POOL #380845 5 63% DUE 11-01-2005 56300 - 667.23 000 0.00 - 667.23 Income purchased this period 
REG 224,552.620 
CUSIP 31377MBNO Trade date : 15 SEP 04 / Settlement date, 20 SEP 04 

FNMA POOL #380845 5.63% DUE 11 -01 -2005 56300 80.27 000 000 80 27 Income purchased this period 

REG 256,631 .570 
CUSIP, 31377MBNO Trade date. 31 AUG 04 / Settlement date: 10 SEP 04 

FNMA POOL #381217 5.95% DUE 01-01-2009 59500 37.02 0.00 0.00 37 .02 Income purchased this period 
REG 112,000.410 
CUSIP. 31377MPA3 Trade date: 28 APR 04 / Settlement date : 11 MAY 04 

FNMA POOL #460408 6 2% 05-01-2011 BEO 6.2000 - 3,279.15 000 0.00 3,279.15 Income purchased this period 
1,586,683.450 

CUSIP. 31381GNZ7 Trade date : 10 AUG 04 1 Settlement date: 13 AUG 04 
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FNMA POOL #656033 6.5% DUE 09-01-2032 65000 5,96269 000 0 .00 5,962 .69 Income purchased this period 
REG 1,501,096 .180 
CUSIP : 31390TY60 Trade date : 18 MAR 04 / Settlement date . 23 MAR 04 

FNMA POOL #794486 5 5% 10-01-2034 BEO 55000 - 993 .06 0 .00 0 .00 - 993 .06 Income purchased this period 
499,999800 

CUSIP- 31405NUK9 Trade date: 13 SEP 04 / Settlement date . 14 OCT 04 

FNMA POOL #794486 5 5% 10-01-2034 BEO 5.5000 1,98611 0 .00 0 .00 1,986 .11 Income purchased this period 
999,999 .590 

CUSIP. 31405NUK9 Trade date : 13 SEP 04 / Settlement date : 14 OCT 04 

FNMA POOL #794486 5 5% 10-01-2034 BEO 5.5000 1,986 .11 0 .00 0 .00 1,986 .11 Income purchased this period 
999,999590 

CUSIP . 31405NUK9 Trade date : 13 SEP 04 Settlement date . 14 OCT 04 

FNMA PREASSIGN 0001 4 5 67399978638 56740 4,63920 000 0 .00 4,539 .20 Income purchased this period 
07-25-2032 1,200,000.000 
CUSIP . 31392JAP4 Trade date : 20 FEB 04 Settlement date. 25 FEB 04 

FNMA PREASSIGN 00078 6 .5 10-25-2031 6.5000 3,836.98 0 .00 0.00 3,836 .98 Income purchased this period 
1,328,184.070 

CUSIP . 313921 DF2 Trade date : 12 MAR 04 Settlement date : 17 MAR 04 

FNMA PREASSIGN 00698 7 01-25-2048 7 .0000 - 569.62 000 0.00 - 569 .62 Income purchased this period 
122,062380 

CUSIP : 31392CR30 Trade date . 21 OCT 04 Settlement clate- 25 OCT 04 

FNMA PREASSIGN 00717 6 5 09-25-2028 65000 4,38569 0.00 0.00 4,385 .69 Income purchased this period 
1,735,000 .000 

CUSIP. 31392CT61 Trade date, 10 SEP 04 Settlement date . 15 SEP 04 

FNMA PREASSIGN 00831 7 11-25-2033 7 .0000 4,408.64 0.00 0.00 4,408 64 Income purchased this period 
1,259,613 760 

CUSIP- 31393U4Q3 Trade date . 14 JUL 04 / Settlement date: 26 JUL 04 

FNMA PREASSIGN 00831 7 11-25-2033 7 .0000 7,527 .92 0.00 0.00 7,527.92 Income purchased this period 
1,334,999 .990 

CUSIP 31393U403 Trade date: 06 JAN 04 / Settlement date : 30 JAN 04 

FNMA REMIC SER 2001 -T8 CL Al 7 5 75000 1,96049 0.00 000 1,960 49 Income purchased this period 
07-25-2031 784,195 .860 
CUSIP- 31392OUK4 Trade date : 15 APR 04 / Settlement date: 25 MAY 04 

FNMA REMIC SER 2004-73 CIL VB 4 .5 45000 - 682 .50 0.00 000 - 682 50 Income purchased this period 
02-25-2024 910,000 .000 
CUSIP- 31394A2K1 Trade date. 04 OCT 04 / Settlement date: 07 OCT 04 
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FNMA REMIC TR 2004-26 CL-PA 4 5 4 .5000 - 4,23000 0.00 0.00 - 4,230 00 Income purchased this period 
09-25-2025 1,410,000 000 
CUSIP- 31393XUZS Trade date' 22 JUN 04 / Settlement date: 25 JUN 04 

FNMA REMIC TRUST 2004 31 V13 4 5 4 .5000 - 796 .25 000 0.00 - 796.25 Income purchased this period 
09-25-2027 910,000 .000 
CUSIP 31393YAS4 Trade date: 02 SEP 04 / Settlement date . 08 SEP 04 

FNMA SEER 2001-50 CL BA 7 10-25-2041 7 .0000 3,037 .03 0.00 0.00 3,037.03 Income purchased this period 
1,301,585 .360 

CUSIP . 31392AJW9 Trade date 21 APR 04 / Settlement date : 25 MAY 04 

FNMA SER 2002-Wl 2 CTF CL AF-4 42410 1,29586 0.00 0.00 1,295 .86 Income purchased this period 
4 .24100017548 03-25-2031 1,000,000 .000 
CUSIP: 31392GSM8 Trade date : 09 AUG 04 / Settlement date : 12 AUG 04 

FNMA SER 2004-W12 6 07-25-2034 .0000 6,911 .67 0.00 0.00 6,911 .67 Income purchased this period 
1,429,999 .990 

CUSIP: 31394A6Y7 Trade date. 12 NOV 04 / Settlement date, 30 NOV 04 

FNIMA SER 2004-WlS CL W 6 08-25-2044 .0000 8,627.50 0 .00 0.00 8,627.50 Income purchased this period 
1,785,000 .000 

CUSIP. 31394BZ64 Trade date . 09 DEC 04 Settlement date: 30 DEC 04 

FNMA SER 2854 CL PD 5 .5 10-15-2027 5.5000 1,292.50 0 .00 0.00 1,292.50 Income purchased this period 
1,410,000 .000 

CUSIP. 31395FJE5 Trade date . 04 OCT 04 Settlement date . 07 OCT 04 

FNMA SINGLE FAMILY MORTGAGE 4.5% 15 4.5000 3,937.50 0 .00 0.00 3,937.50 Income purchased this period 
YEARS SETTLES DECEMBER 2,100,000 000 
CUSIP : 01 F0424C4 Trade date 12 NOV 04 / Settlement date : 16 DEC 04 

FNMA SINGLE FAMILY MORTGAGE 4 5% 15 45000 1,471 .88 0 .00 0.00 1,471 .88 Income purchased this period 
YEARS SETTLES DECEMBER 785,000 .000 
CUSIP . 01 F0424C4 Trade date: 12 NOV 04 / Settlement date . 16 DEC 04 

FNMA SINGLE FAMILY MORTGAGE 4 5% 15 4.5000 1 .903.13 0 .00 0.00 1,903.13 Income purchased this period 
YEARS SETTLES DECEMBER 1,015,000 000 
CUSIP . 01 F0424C4 Trade date . 12 NOV 04 / Settlement date . 16 DEC 04 

FNIMA SINGLE FAMILY MORTGAGE 4.5% 15 4.5000 4,800.00 000 000 4,800.00 Income purchased this period 
YEARS SETTLES DECEMBER 2,560,000 000 
CUSIP . 01 F0424C4 Trade date, 12 NOV 04 / Settlement date : 16 DEC 04 

FNMA SINGLE FAMILY MORTGAGE 4 5% 15 4.5000 2,850.00 0 .00 0.00 2,850.00 Income purchased this period 
YEARS SETTLES DECEMBER 1,520,000 .000 
CUSIP . 01F0424C4 Trade date. 15 NOV 04 / Settlement date : 16 DEC 04 
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FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 5.0000 5,250 .00 000 0.00 5,250 .00 Income purchased this period 
SETTLES JANUARY 3,150,000.000 
CUSIP . 01F050619 Trade date, 08 DEC 04 / Settlement date . 13 JAN 05 

FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS 5.0000 5,250 .00 0.00 0.00 5,250 .00 Income purchased this period 
SETTLES JANUARY 3,150,000.000 
CUSIP 01 F050619 Trade date . 08 DEC 04 / Settlement date* 13 JAN 05 

FNMA SINGLE FAMILY MTG 4 15 YEARS 4.0000 2,446 .11 000 0.00 2,446 .11 Income purchased this period 
SETTLES FEB 1,295,000 .000 
CUSIP. 01F040420 Trade date . 12 JAN 04 / Settlement date : 18 FEB 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1,864 .38 000 0.00 1,864.38 Income purchased this period 
SETTLES JUL 785,000.000 
CUSIP. 01 F042475 Trade date 07 JUL 04 / Settlement date : 20 JUL 04 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 4.5000 1,462 .50 000 0.00 1,462.50 Income purchased this period 
SETTLES OCT 650,000000 
CUSIP . 0IF0424A8 Trade date . 13 SEP 04 / Settlement date: 19 OCT 04 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 4.5000 2,103 .75 000 000 2,103.75 Income purchased this period 
SETTLES NOV 990,000000 
CUSIP* 01 F0424B6 Trade date* 05 NOV 04 / Settlement date. 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1,766 .25 000 0 .00 1,766 .25 Income purchased this period 
SETTLES JAN 785,000 .000 
CUSIP . 01FO42418 Trade date* 10 DEC 04 / Settlement date. 19 JAN 05 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 1,300 .00 0 .00 0 .00 1,300 .00 Income purchased this period 
SETTLES AUG 650,000 .000 
CUSIP : 0IF042483 Trade date, 13 JUL 04 / Settlement date . 17 AUG 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1,46625 0 .00 0 .00 1,466 .25 Income purchased this period 
SETTLES MAY 690,000 .000 
CUSIP : 01 F042459 Trade date : 13 APR 04 / Settlement date : 18 MAY 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 7,78500 0 .00 0 .00 7,785 .00 Income purchased this period 
SETTLES OCT 3,460,000 .000 
CUSIP : 01FO424A8 Trade date. 13 SEP 04 / Settlement date : 19 OCT 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 4,050.00 0 .00 0 .00 4,050 .00 Income purchased this period 
SETTLES JUN 2,025,000 .000 
CUSIP 01F042467 Trade date . 03 MAY 04 / Settlement date. 17 JUN 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 3,262.50 0 .00 0 .00 3,262 .50 Income purchased this period 
SETTLES OCT 1,450,000 .000 
CUSIP : 01F0424A8 Trade date: 29 SEP 04 / Settlement date . 19 OCT 04 



7 7 7 7 7 j!'p I r: - - "'7' 
'A=,unV~u'm66r, 2473~ P6 St4teM6 "t A ORUM :,-T 7 LL-SL2 Account Name ~FREEDOW F 

1 '04,~ 31,DEC,04!',, JA 

Page 403 of 45": + Income & Expense Detail - Base Currency 

Northern Trust Generatedby Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 1,38000 000 0 .00 1,380 00 Income purchased this period 
SETTLES JUN 690,000 .000 
CUSIP . 01 F042467 Trade date 04 MAY 04 / Settlement date . 17 JUN 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 7,352.50 000 000 7,352 .50 Income purchased this period 
SETTLES NOV 3,460,000 .000 
CUSIP: 01 F0424B6 Trade date 12 OCT 04 / Settlement date . 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1,864.38 0 .00 000 1,864 .38 Income purchased this period 
SETTLES SEP 785,000 .000 
CUSIP 01F042491 Trade date 10 AUG 04 / Settlement date: 20 SEP 04 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 4.5000 1,543 .75 000 000 1,543.75 Income purchased this period 
SETTLES SEP 650,000.000 
CUSIP . 01 F042491 Trade date . 10 AUG 04 / Settlement date: 20 SEP 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 6,92000 000 0.00 6,920.00 Income purchased this period 
SETTLES AUG 3,460,000.000 
CUSIP . 0IF042483 Trade date . 14 JUL 04 / Settlement date : 17 AUG 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 8,21750 000 0 .00 8,217 .50 Income purchased this period 
SETTLES SEP 3,460,000.000 
CUSIP, 01 F042491 Trade data* 10 AUG 04 / Settlement date : 20 SEP 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1,57000 0.00 0 .00 1,570 .00 Income purchased this period 
SETTLES AUG 785,000.000 
CUSIP : 01 F042483 Trade date* 14 JUL 04 / Settlement date 17 AUG 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 4,850 .00 0.00 0.00 4,850 .00 Income purchased this period 
SETTLES JUN 2,425,000 .000 
CUSIP, 01 F042467 Trade date . 06 MAY 04 / Settlement date* 17 JUN 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1,766 .25 0.00 0.00 1,766 25 Income purchased this period 
SETTLES OCT 785,000 .000 
CUSIP- 01 F0424A8 Trade date . 10 SEP 04 / Settlement date . 19 OCT 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 4,303.13 0 .00 000 4,303 .13 Income purchased this period 
SETTLES MAY 2,025,000 000 
CUSIP, 01 F042459 Trade date 21 APR 04 / Settlement date, 18 MAY 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,03625 000 000 2,036 25 Income purchased this period 
SETTLES JAN 905,000000 
CUSIP, 01 F042418 Trade date 10 DEC 04 / Settlement date: 19 JAN 05 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 2,45000 0 .00 0.00 2,450 .00 Income purchased this period 
SETTLES JUN 1 .225,000 .000 
CUSIP: 01 F042467 Trade date 11 MAY 04 / Settlement date . 17 JUN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA SINGLE FAMILY MTG 4.5 15 YEARS 45000 2,156 .88 0 .00 0 .00 2,156 .88 Income purchased this period 
SETTLES NOV 1,015,000.000 
CUSIP . 01F0424136 Trade date 12 OCT 04 / Settlement date 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 2,410 .63 000 0.00 2,410 .63 Income purchased this period 
SETTLES SEP 1,015,000 000 
CUSIP : 01 F042491 Trade date . 10 AUG 04 / Settlement date, 20 SEP 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 2,03000 0 .00 0.00 2,030 .00 Income purchased this period 
SETTLES AUG 1 .015,000 .000 
CUSIP, 01 F042483 Trade date : 14 JUL 04 / Settlement date, 17 AUG 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2.410 .63 0 .00 0.00 2,410 63 Income purchased this period 
SETTLES JUL 1,015,000 .000 
CUSIP. 01 F042475 Trade date, 15 JUN 04 / Settlement date. 20 JUL 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,28375 0 .00 0.00 2,283 .75 Income purchased this period 
SETTLES OCT 1,015,000 .000 
CUSIP. 01F0424A8 Trade date, 10 SEP 04 / Settlement date : 19 OCT 04 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 45000 5,153.13 000 0.00 5,153 .13 Income purchased this period 
SETTLES MAY 2,425,000 .000 
CUSIP . 01 F042459 Trade date, 15 APR 04 / Settlement date : 18 MAY 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,61000 0 .00 000 2,610 00 Income purchased this period 
SETTLES JAN 1,160,000 .000 
CUSIP 01 F042418 Trade date* 10 DEC 04 / Settlement date* 19 JAN 05 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 45000 4,46250 0 .00 0.00 4,462 50 Income purchased this period 
SETTLES NOV 2,100,000 .000 
CUSIP : 01IF0424136 Trade date . 12 OCT 04 / Settlement date : 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 8,217.50 000 0.00 8,217 .50 Income purchased this period 
SETTLES JUL 3,460,000.000 
CUSIP 01 F042475 Trade date 15 JUN 04 / Settlement date . 20 JUL 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 2,283 .75 000 0.00 2,283 .75 Income purchased this period 
SETTLES JAN 1,015,000.000 
CUSIP : 01 F042418 Trade date 10 DEC 04 / Settlement date- 19 JAN 05 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 1,668 .13 0.00 0 .00 1,668 .13 Income purchased this period 
SETTLES NOV 785.000000 
CUSIP- OIF0424136 Trade date- 12 OCT 04 / Settlement date . 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 1,91250 0.00 000 1,912 .50 Income purchased this period 
SETTLES JAN 850,000000 
CUSIP. 01 F042418 Trade date, 10 DEC 04 1 Settlement date . 19 JAN 05 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,84000 0 .00 0 .00 2,840.00 Income purchased this period 
SETTLES JUN 1,420,000.000 
CUSIP . 01 F042467 Trade date : 13 MAY 04 / Settlement date: 17 JUN 04 

FNMA SINGLE FAMILY MTG 4 5 30 YEARS 45000 - 61250 000 0 .00 - 612.50 Income purchased this period 
SETTLES APR 350,000000 
CUSIP: 01F042640 Trade date. 16 MAR 04 / Settlement date : 15 APR 04 

FNMA SINGLE FAMILY MTG 4 5 30 YEARS 45000 - 52500 0 .00 0 .00 - 525 .00 Income purchased this period 
SETTLES MAY 350,000.000 
CUSIP. 01 F042657 Trade date, 13 APPI 04 / Settlement date: 13 MAY 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 50000 1,93333 0 .00 0 .00 1,933 .33 Income purchased this period 
SETTLES JUN 870,000.000 
CUSIP : 01FO50460 Trade date 06 MAY 04 / Settlement date, 17 JUN 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 5.0000 2,216 .67 000 0.00 2,216 .67 Income purchased this period 
SETTLES APR 840,000.000 
CUSIP : 01F050445 Trade date : 12 MAR 04 / Settlement date: 20 APR 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 5.0000 1,543 .75 0.00 0.00 1,543 .75 Income purchased this period 
SETTLES APR 585,000 .000 
CUSIP . 01F050445 Trade date, 11 MAR 04 / Settlement date. 20 APR 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 5.0000 4,182.64 0.00 0.00 4,182.64 Income purchased this period 
SETTLES APR 1 .585,000 .000 
CUSIP : 01 F050445 Trade date : 22 MAR 04 / Settlement date: 20 APR 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 5.0000 2,295.83 0.00 0.00 2,295.83 Income purchased this period 
SETTLES JUL 870,000000 
CUSIP- 01 F050478 Trade date : 14 JUN 04 / Settlement date: 20 JUL 04 

FNMA 15 YA PASS-THROUGHS 5 15 YEARS 50000 3,281 .94 000 0.00 3,281 .94 Income purchased this period 
SETTLES MAR 1 .390,000 .000 
CUSIP 01 F050437 Trade date. 13 FEB 04 / Settlement clate- 18 MAR 04 

FNMA 15 YR PASS-THROUGHS 5 15 YEARS 5.0000 3,293.75 0 .00 0 .00 3,293 75 Income purchased this period 
SETTLES FEB 1,395,000.000 
CUSIP. 01 F050429 Trade date : 29 JAN 04 / Settlement date : 18 FEB 04 

FNMA 15 YR PASS-THROUGHS 5 15 YEARS 50000 1,98333 000 0 .00 1,983.33 Income purchased this period 
SETTLES MAR 840,000000 
CUSIP . 0IF050437 Trade date 12 FEB 04 / Settlement date 18 MAR 04 

FNMA 1 S YR PASS-THROUGHS 5 15 YEARS 50000 1,98333 000 0 .00 1,983 33 Income purchased this period 
SETTLES FEB 840,000.000 
CUSIP : 01 F050429 Trade date . 12 JAN 04 / Settlement date: 18 FEB 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA 15 YR PASS-THROUGHS 5 15 YEARS 50000 1,381 .25 0 .00 0 .00 1,381 .25 Income purchased this penod 
SETTLES FEB 585,000 .000 
CUSIP: 01 F050429 Trade date: 12 JAN 04 / Settlement date : 18 FEB 04 

FNMA 15 YR PASS-THROUGHS 5 15 YEARS 5.0000 1,381 .25 0 .00 0 .00 1,381 .25 Income purchased this period 
SETTLES MAR 585,000 .000 
CUSIP. 01F050437 Trade date: 04 FEB 04 / Settlement date : 18 MAR 04 

FNMA 30 YR PASS-THROUGHS 5 .5 30 YEARS 55000 3,828 .61 0 .00 0 .00 3,828 .61 Income purchased this period 
SETTLES SEP 1,790,000.000 
CUSIP: 01FO52698 Trade date . 13 AUG 04 / Settlement date. 15 SEP 04 

FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 5.5000 5,347 .22 000 0 .00 5,347.22 Income purchased this period 
SETTLES SEP 2,500,000.000 
CUSIP . 01 F052698 Trade date 13 AUG 04 / Settlement date: 13 SEP 04 

FNMA 30 YR PASS-THROUGHS 5.5 30 YEARS 5.5000 2,470 .42 0.00 0 .00 2,470 42 Income purchased this period 
SETTLES SEP 1,155,000.000 
CUSIP : 01 F052698 Trade date* 06 AUG 04 / Settlement date* 15 SEP 04 

FNMA 30 YR 5 .5 SETTLES NOV 5.5000 2,11750 0.00 0.00 2,117.50 Income purchased this period 
990,000000 

CUSIP : 01 F0526133 Trade date. 03 NOV 04 / Settlement date : 15 NOV 04 

FNMA 5 15 YEARS 5.0000 3,74236 0.00 0.00 3,742.36 Income purchased this period 
SETTLES MAY 1,585,000 000 
CUSIP : 01 F050452 Trade date : 30 MAR 04 / Settlement date : 18 MAY 04 

FNMA 5 15 YEARS 50000 1,983 .33 000 0.00 1,983.33 Income purchased this period 
SETTLES MAY 840 .000 .000 
CLISIP : 01FO50452 Trade date, 06 APR 04 / Settlement date, 18 MAY 04 

FNMA 5 15 YEARS 5,0000 2,054.17 0.00 0.00 2,054 .17 Income purchased this period 
SETTLES MAY 870,000 .000 
CUSIP. 01 F050452 Trade date, 28 APR 04 / Settlement date. 18 MAY 04 

FNMA 5 15 YEARS 50000 1 .381 .25 0.00 0.00 1,381 .25 Income purchased this period 
SETTLES MAY 585,000 .000 
CUSIP. 0IF050452 Trade date. 30 MAR 04 / Settlement date. 18 MAY 04 

GNMA POOL #425012 5.5% 11-15-2033 BEO 5.5000 3,779.48 0.00 0.00 3,779 .48 Income purchased this period 
1,124,472 .450 

CUSIP 36206YDF19 Trade date . 05 MAR 04 / Settlement date . 23 MAR 04 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS .0000 5,687 .50 0.00 0.00 5,687 50 Income sold this period 
SETTLES OCT 3,500,000 .000 
CUSIP 02R0426A1 Trade date . 07 OCT 04 / Settlement date : 14 OCT 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 45000 612.50 0.00 0.00 612.50 Income sold this period 

SETTLES APR 350,000.000 
CUSIP: 02RO42645 Trade date 16 MAR 04 / Settlement date- 15 APR 04 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 45000 5125000 000 000 5,250.00 Income sold this period 
SETTLES DEC 3,500,000.000 
CUSIP. 02FI0426C7 Trade date: 08 DEC 04 / Settlement date. 13 DEC 04 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 45000 6,125.00 0.00 0.00 6,125.00 Income sold this penod 
SETTLES NOV 3,500,000.000 
CUSIP, 02F10426B9 Trade date 10 NOV 04 / Settlement date : 15 NOV 04 

FHLMC GOLD SINGLE FAMILY 4 5 30 YEARS 46000 6,125.00 0.00 000 6,12S.00 Income sold this penod 
SETTLES SEP 3,500,000.000 
CUSIP: 02RO42694 Trade date . 08 SEP 04 / Settlement date: 15 SEP 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,391.67 0.00 000 2,391 .67 Income sold this period 
SETTLES MAY 1,435,000.000 
CUSIP: 02RO50655 Trade date . 11 MAY 04 / Settlement date: 13 MAY 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2.790 .28 0.00 0.00 2,790.28 Income sold this penod 
SETTLES MAR 1,435,000,000 
CUSIP. 02RO50630 Trade date . 23 FEB 04 / Settlement date : 15 MAR 04 

FHUMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,79028 0.00 0.00 2,790.28 Income sold this period 
SETTLES APR 1.435,000.000 
CUSIP. 02RO50648 Trade date . 13 APR 04 / Settlement date 15 APR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,13333 0.00 0.00 2,133.33 Income sold this period 
SETTLES MAY 1,280,000 000 
CUSIP. 02RO50655 Trade date : 11 MAY 04 / Settlement date. 13 MAY 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 68333 coo 0.00 583.33 Income sold this penod 
SETTLES MAY 350,000000 
CUSIP. 02RO50655 Trade date 16 APR 04 / Settlement date : 13 MAY 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,21667 0.00 0.00 2,216 67 Income sold this penod 
SETTLES MAR 1.140,000.000 
CUSIP, 02RO50630 Trade date- 20 FEB 04 / Settlement date : 15 MAR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 1,604.17 0.00 000 1,604.17 Income sold this period 
SETTLES AUG 1,050,000.000 
CUSIP. 02RO50689 Trade date : 03 AUG 04 / Settlement date: 12 AUG 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 
SETTLES JUN 11050,000,000 

1,895.83 0.00 0.00 1,895.83 Income sold this period 

CUSIP 02RO50663 Trade date, 07 JUN 04 / Settlement date . 14 JUN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 10,111 .11 0 .00 000 10. 111 . 11 Income sold this period 
SETTLES SEP 5,200,000 .000 
CUSIP. 02RO50697 Trade date 09 SEP 04 / Settlement date. 15 SEP 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 3,081 94 0 .00 0 .00 3,081 .94 Income sold this period 
SETTLES APR 1,585,000 000 
CUSIP: 02RO50648 Trade date: 12 APR 04 / Settlement date: 15 APR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,012.50 0 .00 0 .00 2,012 .50 Income sold this period 
SETTLES MAR 1,035,000.000 
CUSIP 02RO50630 Trade date* 23 FEB 04 / Settlement date, 15 MAR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 8,666 .67 000 0 .00 8,666 .67 Income sold this period 
SETTLES DEC 5,200,000 000 
CUSIP : 02RO506CO Trade date . 02 DEC 04 / Settlement date : 13 DEC 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 3,69444 0.00 000 3,694.44 Income sold this period 
SETTLES MAR 1,900,000 000 
CUSIP 02RO50630 Trade date, 23 FEB 04 / Settlement date. 15 MAR 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 3,430 .56 0.00 0 .00 3,430 .56 Income sold this period 
SETTLES JAN 1,900,000 .000 
CUSIP- 02RO50614 Trade date . 05 JAN 04 / Settlement date : 14 JAN 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 1,186 .11 000 0 .00 1,186 .11 Income sold this period 
SETTLES APR 610,000 .000 
CUSIP . 02RO50648 Trade date: 13 APR 04 / Settlement date : 15 APR G4 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 1,741 .67 0.00 0 .00 1,741 .67 Income sold this period 
SETTLES FEB 1,140,000 .000 
CUSIP. 02RO50622 Trade date 05 FEB 04 / Settlement date : 12 FEB 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 1,581 .25 000 0.00 1,581 .25 Income sold this period 
SETTLES FEB 1,035,000 .000 
CUSIP. 02RO50622 Trade date. 04 FEB 04 / Settlement date, 12 FEB 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2 .012 .50 000 000 2,012 50 Income sold this period 
SETTLES APR 1,035,000 .000 
CUSIP, 02RO50648 Trade date . 11 MAR 04 / Settlement date 15 APR 04 

FHUVIC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,192.36 0 .00 0.00 2,192 36 Income sold this period 
SETTLES FEB 1,435,000 .000 
CUSIP 02RO50622 Trade date : 05 FEB 04 / Settlement date 12 FEB 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,590.97 0 .00 0.00 2,590 .97 Income sold this period 
SETTLES JUN 1,435 .000 .000 
CUSIP. 02RO50663 Trade date : 07 JUN 04 / Settlement date . 14 JUN 04 



. . . . . . --------- 77 r- 7 7- 11 
1-, 1 j 10 t umbe*203 AC C oun 'n P i6stidkm~ 

Ac ou t'Ndm~e *FRE OM';,FORUM ~'~TATTERSALL~SL c in ED 
JAN 04'. 31,DE6-04C', 

Page 409 of 45": + Income & Expense Detail - Base Currency 

Northern Trust Generated by Northem Trust from reviewed periodic data on 2 Fab 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 9,38889 0.00 0.00 9,388.89 Income sold this period 
SETTLES OCT 5,200,000.000 
CUSIP: 02RO506A4 Trade date. 12 OCT 04 / Settlement date, 14 OCT 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 2,58333 000 000 2,583.33 Income sold this period 
SETTLES MAY 1,550,000.000 
CUSIP. 02RO50655 Trade date 11 MAY 04 1 Settlement date : 13 MAY 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,311 .11 000 0.00 2.311 .11 Income sold this period 
SETTLES JUN 1,280,000.000 
CUSIP 02RO50663 Trade date. 26 MAY 04 / Settlement date . 14 JUN 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,902.78 000 0.00 2,902.78 Income sold this period 
SETTLES FEB 1,900,000 000 
CUSIP: 02RO50622 Trade date, 05 FEB 04 / Settlement date, 12 FEB 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 2,79861 0.00 0.00 2,798.61 Income sold this period 
SETTLES JUN 1,550,000.000 
CUSIP. 02RO50663 Trade date* 04 JUN 04 / Settlement date : 14 JUN 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 5.0000 1,750.00 000 0.00 1,750.00 Income sold this period 
SETTLES MAY 1,050,000 000 
CUSIP. 02RO50655 Trade date, 11 MAY 04 / Settlement date: 13 MAY 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 10,111 .11 000 000 10 . 111 .11 Income sold this period 
SETTLES NOV 5,200,000.000 
CUSIP. 02RO506B2 Trade date 28 OCT 04 / Settlement date : 15 NOV 04 

FHLMC GOLD SINGLE FAMILY 5 30 YEARS 50000 3,694.44 0.00 0.00 3,694.44 Income sold this period 
SETTLES APR 1,900,000.000 
CUSIP 02RO50648 Trade date. 13 APR 04 / Settlement date: 15 APR 04 

FHLMC GOLD 5 5 TBA POOL 30YA APRIL 55000 3,208.33 000 000 3,208.33 Income sold this penod 
1,500,000.000 

CUSIP: 02RO52644 Trade date. 24 MAR 04 / Settlement date: 15 APR 04 

FHLMC MULTICLASS PREASSIGN 00172 7 5 75000 292.26 0.00 0.00 292.26 Income sold this period 
08-15-2030 233,806910 
CUSIP. 3133TPHD4 Trade date . 02 JUN 04 / Settlement date . 07 JUN 04 

FHLMC MULTICLASS PREASSIGN 00298 5 50000 3,023.61 0.00 000 3,023.61 Income sold this period 
09-15-2018 1,555,000 000 
CUSIP. 31394LNK4 Trade date : 12 JAN 04 / Settlement date: 15 JAN 04 

FHLMC MULTICLASS PREASSIGN 00366 4.5 4.5000 1,23750 000 0.00 1,237.50 Income sold this period 
03-15-2017 660,000.000 
CUSIP 31394XRF5 Trade date . 13 JUL 04 1 Settlement date : 16 JUL 04 
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Description Rate 
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Income 
Fixed income 
FHLMC MULTICLASS PREASSIGN 00366 5 .0000 6,714.31 0 .00 0 .00 6,714 .31 Income sold this period 
08-15-2032 1,667,000 .000 
CUSIP 31394NRF7 Trade date . 14 JAN 04 / Settlement date . 30 JAN 04 

FHLMC MULTICLASS PREASSIGN 00426 5 5 5.5000 6,734.44 0 .00 0 .00 6,734 .44 Income sold this perlod 
06-15-2033 1,520,000 .000 
CLISIP : 31395HTT7 Trade date: 15 NOV 04 / Settlement date . 30 NOV 04 

FHLMC MULTICLASS PREASSIGN 00454 5 5 5.5000 4,70021 0 .00 0 .00 4,700 .21 Income sold this period 
03-15-2028 1,465,000.000 
CUSIP, 31394XUX2 Trade date : 17 JUN 04 / Settlement date : 22 JUN 04 

FHLMC MULTICLASS PREASSIGN 00579 5 5 .0000 5,51604 0 .00 0.00 5,516.04 Income sold this period 
06-15-2032 1 .245,000.000 
CUSIP : 31394PA45 Trade date- 05 JAN 04 / Settlement date: 30 JAN 04 

FHLMC MULTICLASS PREASSIGN 00821 5 50000 3 .484 .03 0 .00 0.00 3,484 03 Income sold this period 
01-15-2028 865,000.000 
CUSIP . 31394X4E3 Trade date 28 APR 04 / Settlement date 30 APR 04 

FHLMC MULTICLASS PREASSIGN 00823 5 50000 1,34167 0.00 000 1,341 .67 Income sold this pedod 
01-15-2033 1,380,000.000 
CUSIP . 31394X4G8 Trade date* 03 JUN 04 / Settlement date: 08 JUN 04 

FHLMC MULTICLASS PREASSIGN 00871 6 60000 3,812 .60 0.00 000 3,812 .60 Income sold this period 
09-25-2016 1,429,725 .750 
CUSIP: 3139206GO Trade date : 12 NOV 04 / Settlement date : 17 NOV 04 

FHLMC MULTICLASS SER 2668 CLAD 4 4.0000 2,09333 000 0.00 2,093 .33 Income sold this perlod 
01-15-2015 1 .570,000 000 
CUSIP. 31394HTD3 Trade date 07 OCT 04 / Settlement date : 13 OCT 04 

FHLMC MULTICLASS SER 2713 CL EG 5 5 5 .5000 4,991 .25 0.00 0 .00 4,991 .25 Income sold this period 
08-15-2029 1,484,999 .990 
CUSIP 31394N4U9 Trade date. 18 FEB 04 / Settlement date 23 FEB 04 

FHLMC MULTICLASS SER 2748 CL LD 4 5 4.5000 1,481 .25 000 0 .00 1,481 .25 Income sold this period 
06-15-2016 1 .185,000 .000 
CLISIP : 31394PTV5 Trade date : 06 AUG 04 / Settlement date : 11 AUG 04 

FHLMC MULTICLASS SER 2893 CL PA 5 5.0000 4,710.42 0 .00 0 .00 4,710 .42 Income sold this period 
02-15-2033 1,784,999 .990 
CUSIP : 31395HWB2 Trade date, 15 DEC 04 / Settlement date : 20 DEC 04 

FHLMC POOL #At -3030 5% 09-01-2033 BED 5.0000 1,867.89 0 .00 0 .00 1,867.89 Income sold this period 
1,034,523.960 

CUSIP : 31296MLK3 Trade date: 05 JAN 04 / Settlement date . 14 JAN 04 
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FHLMC POOL #A1 -9168 5.5% 03-01-2034 BED 5.5000 2,777.30 000 000 2,777.30 Income sold this period 
1,398,362.340 

CUSIP. 31296UFH9 Trade date . 14 MAY 04 / Settlement date* 14 JUN 04 

FHLMC POOL #A15075 4 5% 10-01-2033 BEO 4.5000 61589 0.00 0.00 615.89 Income sold this period 
351,934860 

CUSIP. 31296PT85 Trade date . 10 MAR 04 / Settlement date: 15 MAR 04 

FHLMC POOL #00-1622 5% 09-01-2033 BEO 50000 1,58335 000 0.00 1,583.35 Income sold this period 
1,036,374.380 

CUSIP: 31292HYT5 Trade date : 30 JAN 04 / Settlement date. 12 FEB 04 

FHLMC POOL #CO1674 5.5% 11-01-2033 BED 5.5000 6,81855 0.00 0.00 6,818.55 Income sold this period 
3,187,892.790 

CUSIP. 312921-12170 Trade date : 02 APR 04 / Settlement date- 15 APR 04 

FHLMC POOL #G1-1320 6% 04-01-2014 BEO 60000 1,27442 0.00 0.00 1,274.42 Income sold this period 
509,768.250 

CUSIP 31283KPD4 Trade date : 01 DEC 04 / Settlement date : 16 DEC 04 

FHLMO POOL #1 BI 794 ADJ FIT 06-01-2034 .0000 3,568.17 000 0.00 3,568.17 Income sold this period 
1,354,999 990 

CUSIP. 3128JL3C1 Trade date : 07 JUL 04 / Settlement date : 26 JUL D4 

FHLMC 30 YR GOLD PARTN CTF (PC) 5 5 30 55000 1,025.14 0.00 0.00 1,025.14 Income sold this period 
YEARS SETTLES FEB 610,000.000 
CUSIP: 02RO52628 Trade date. 04 FEB 04 / Settlement date, 12 FEB 04 

FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 5.0000 2,790.28 0.00 0.00 2,790 28 Income sold this period 
SETTLES JUL 1,435,000.000 
CUSIP, 02RO50671 Trade date : 18 JUN 04 / Settlement date, 15 JUL 04 

FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 50000 2,041 .67 0.00 0.00 2,041 .67 Income sold this period 
SETTLES JUL 1,050,000.000 
CUSIP. 02RO50671 Trade date 13 JUL 04 / Settlement date : 15 JUL 04 

FHLMC 30 YR PARTN CTF (PC) 5 30 YEARS 50000 3,091 .67 000 0.00 3,091 .67 Income sold this period 
SETTLES JUL 1,590,000.000 
CUSIP: 02RO50671 Trade date . 17 JUN 04 Settlement date, 15 JUL 04 

FNMA CIVIC, SER 2002-Tl 9 CL Al 6 5 65000 3,052.46 0.00 0.00 3,052.46 Income sold this period 
07-25-2042 BEO 1,300,456.960 
CUSiP 31392GVP7 Trade date* 11 MAY 04 Settlement date: 14 JUN 04 

FNMA POOL #254403 6% DUE 08-01-2017 REG 6.0000 2,229.97 0.00 0.00 2,229.97 Income sold this period 
891,955.500 

CUSIP: 31371 KRY9 Trade date: 07 DEC 04 Settlement date : 16 DEC 04 
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Description Rate 
Asset I D/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA POOL #284484 6 GTD MTG PASS THRU 6.0000 2,857 .14 000 000 2,8S7 .14 Income sold this pedod 
CTF DUE 05-01-2009 REG 952,379.460 
CUSIP 31372V6V3 Trade date. 14 OCT 04 1 Settlement date . 19 OCT 04 

FNMA POOL #323791 6% DUE 06-01-2014 REG 60000 1,356 .74 0.00 0 .00 1,356.74 Income sold this period 
642,695560 

CUSIP : 31374TUQO Trade date : 01 DEC 04 / Settlement date: 16 DEC 04 

FNMA POOL #357632 5 5% 10-01-2034 BEO 55000 20858 0.00 0 .00 208 .58 Income sold this period 
97,519350 

CUSIP- 31376KHH2 Trade date, 08 NOV 04 / Settlement date. 15 NOV 04 

FNMA POOL #357632 5 5% 10-01-2034 BEO 55000 2,64598 0.00 0.00 2,645 .98 Income sold this period 
1,237,082 .260 

CUSIP: 31376KHH2 Trade date. 04 NOV 04 / Settlement date, 15 NOV 04 

FNMA POOL #545759 6.5% DUE 07-01-2032 65000 3,804 .91 000 0.00 3,804 91 Income sold this period 
REG 1,505,237 .420 
CUSIP. 31385JJC3 Trade date- 11 FEB 04 / Settlement date. 15 MAR 04 

FNMA POOL #555004 6% DUE 06-01-2017 REG 60000 1,822 .07 0.00 0.00 1,822 .07 Income sold this period 
575,391 .310 

CUSIP. 31385WRZ4 Trade date. 15 OCT 04 / Settlement date . 20 OCT 04 

FNMA POOL #555184 6% 04-01-2017 BEO 6.0000 3,817.16 0.00 0.00 3,817 .16 Income sold this period 
1,041,043 .800 

CUSIP. 31385WXM6 Trade date . 21 JUN 04 / Settlement date : 23 JUN 04 

FNMA POOL #555300 6% 12-01-2017 BEO 6.0000 2,232.86 0.00 0.00 2,232 .86 Income sold this period 
608,961 .820 

CUSIP, 31385W31-10 Trade date. 21 JUN 04 / Settlement date 23 JUN 04 

FNMA POOL #555436 6% 05-01-2033 BEO 60000 1,68422 0.00 0.00 1,684 .22 Income sold this period 
777,332 .940 

CUSIP : 31385XBD8 Trade date, 05 JAN 04 / Settlement date . 14 JAN 04 

FNMA POOL #555514 6% 11-01-2017 BEO 6.0000 2,33527 0 .00 0.00 2,335 .27 Income sold this period 
934,109550 

CUSIP . 31385XDT1 Trade date : 07 DEC 04 Settlement date : 16 DEC 04 

FNMA POOL #622543 6% DUE 09-01-2031 REG 6.0000 1,420.02 0 .00 0.00 1,420.02 Income sold this period 
608,581 .380 

CUSIP : 31389DS81 Trade date. 28 JUN 04 Settlement date: 15 JUL 04 

FNMA POOL #651890 6% 07-01-2017 BEO 60000 1,383.68 000 0 .00 1,383.68 Income sold this period 
553,473120 

CUSIP 3139OPF77 Trade date . 07 DEC 04 / Settlement date : 16 DEC 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA POOL #656033 6 5% DUE 09-01-2032 6.5000 2,315.50 0.00 0.00 2,315.50 Income sold this period 
REG 986,484.510 
CUSIP. 31390TY60 Trade date: 12 OCT 04 / Settlement date 14 OCT 04 

FNMA POOL #734729 4% 09-01-2018 BEO 4.0000 2,782.96 0.00 0.00 2,782.96 Income sold this period 
1,473,332.580 

CUSIP 314020HE4 Trade date 10 FEB 04 Settlement date: 18 FEB 04 

FNMA POOL #748538 6% DUE 11-01-2033 REG 6,0000 2,541.66 0.00 0.00 2,541 66 Income sold this period 
1,386,361.580 

CUSIP- 31403GS37 Trade date . 29 JAN 04 Settlement date: 12 FEB 04 

FNMA POOL #794486 5.5% 10-01-2034 BEO 5.5000 1,61703 000 0.00 1,617.03 Income sold this period 
756,012010 

CUSIP. 31405NUK9 Trade date* 08 NOV 04 / Settlement date . 15 NOV 04 

FNMA POOL #794486 5.5% 10-01-2034 BEO 55000 3,690.27 0.00 0.00 3,690.27 Income sold this period 
1,725,323 200 

CUSIP 31405NUK9 Trade date : 05 NOV 04 / Settlement date . 15 NOV 04 

FNIMA PREASSIGN 00014 5.67399978638 5.6740 5,484.87 0.00 0.00 5,484.87 Income sold this period 
07-25-2032 1,200,000 000 
CUSIP, 31392JAP4 Trade date* 27 APR 04 / Settlement date : 30 APR 04 

FNMA PREASSIGN 00078 6.5 10-25-2031 6.5000 5,507.93 0.00 0.00 5,507.93 Income sold this period 
1,051,912.620 

CUSIP. 313921DF2 Trade date, 25 JUN 04 / Settlement date . 30 JUN 04 

FNMA PREASSIGN 00136 7.5 08-25-2042 7.5000 2,84022 0.00 0.00 2,840.22 Income sold this period 
973,788.480 

CUSIP, 31392GFRI Trade date: 12 JAN 04 1 Settlement date . 27 JAN 04 

FNMA PREASSIGN 00489 6.5 12-25-2042 6.6000 1,655.76 0.00 0.00 1,655.76 Income sold this period 
655.024.050 

CUSIP- 31392JWJ4 Trade date. 13 APR 04 / Settlement date: 26 APR 04 

FNMA PREASSIGN 00506 6 0.4-25-2017 60000 6,511.47 0.00 0.00 6,511 .47 Income sold this period 
1,347,200 000 

CUSIP: 31392CXBS Trade date : 27 JAN 04 / Settlement date, 30 JAN 04 

FNMA REMIC SER 2001-T8 CL Al 7.5 7.5000 739.89 0.00 0.00 739.89 Income sold this penod 
07-25-2031 710,292.660 
CUSIP, 31392OUK4 Trade date . 02 AUG 04 / Settlement date . 25 AUG 04 

FNMA REMIC SER 2003-W15 CL W 6 5 65000 8,032.79 0.00 0.00 8,032.79 Income sold this period 
07-25-2043 2,341,541 .380 
CUSIP 31393TB54 Trade date: 15 APR 04 1 Settlement date: 26 APR 04 
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Income 
Fixed income 

FNMA REMIC SER 2003-W3 CL 1A1 6 .5 6.5000 4,112.13 0 .00 0.00 4,112 .13 Income sold this period 
08-25-2032 1 .897,907.750 
CUSIP, 31392JYE3 Trade date 21 APR 04 / Settlement date . 25 MAY 04 

FNMA REMIC SER 2004-73 CL VB 4 5 45000 2,502.50 000 0.00 2,502 50 Income sold this period 
02-25-2024 910,000 .000 
CUSIP 31394A21<1 Trade date : 18 NOV 04 / Settlement date . 23 NOV 04 

FNMA REMIC TR 1993-G36 CL-ZQ PRIN ONLY 6.5000 4,71918 000 0.00 4,719 .18 Income sold this period 
6 5 12-25-2023 1,244,617.890 
CUSIP 31359FT24 Trade date . 19 OCT 04 / Settlement date: 12 NOV 04 

FNMA REMIC TR 1993-G36 CL-ZO PRIN ONLY 6.5000 2556 000 0.00 25 56 Income sold this period 
6 5 12-25-2023 6,741 .670 
CUSIP . 31359FT24 Trade date : 19 OCT 04 / Settlement date: 12 NOV 04 

FNMA REMIC TR 2002-T4 CL-A3 7 5 7 .5000 1,839 .60 0.00 0 .00 1,839 .60 Income sold this period 
12-25-2031 630,721 .200 
CUSIP . 31392B6V3 Trade date, 12 JAN 04 / Settlement date 28 JAN 04 

FNMA REMIC TRUST 2004 31 VB 4 5 4 .5000 2,047 .50 0.00 000 2,G47 50 Income sold this period 
09-25-2027 910,000.000 
CUSIP . 31393YAS4 Trade date : 14 OCT 04 / Settlement date . 19 OCT 04 

FNMA SER 2002-Wl 2 CTF CIL AF-4 4 .2410 35342 000 0 .00 353.42 Income sold this period 
4 24100017548 03-25-2031 1,000.000 .000 
CUSIP- 31392GSM8 Trade date* 01 NOV G4 / Settlement clate- 04 NOV 04 

FNMA SINGLE FAMILY MORTGAGE 4.5% 15 45000 2,625 .00 0.00 000 2,625 .00 Income sold this period 
YEARS SETTLES DECEMBER 1,400,000 000 
CUSIP, 01 F0424C.4 Trade date . 09 DEC 04 / Settlement date : 16 DEC 04 

FNMA SINGLE FAMILY MORTGAGE 4 5% 15 4.5000 1,471 .88 0.00 0 .00 1,471 .88 Income sold this period 
YEARS SETTLES DECEMBER 785,000000 
CUSIP. 01 F0424C4 Trade date. 10 DEC 04 / Settlement date, 16 DEC 04 

FNMA SINGLE FAMILY MORTGAGE 4.5% 15 45000 1,59375 0 .00 0.00 1,593 .75 Income sold this penod 
YEARS SETTLES DECEMBER 850,000 .000 
CUSIP. 01 F0424C4 Trade date. 10 DEC 04 / Settlement date. 16 DEC G4 

FNMA SINGLE FAMILY MORTGAGE 4 5% 15 4.5000 1,903.13 0 .00 0.00 1,903 .13 Income sold this period 
YEARS SETTLES DECEMBER 1,015,000.000 
CUSIP. 01F0424C4 Trade date, 10 DEC 04 / Settlement date: 16 DEC 04 

FNMA SINGLE FAMILY MORTGAGE 4 5% 15 4.5000 2,17500 0 .00 0.00 2,175 .00 Income sold this period 
YEARS SETTLES DECEMBER 1,160,000.000 
CUSIP- 0IF0424C4 Trade date: 10 DEC 04 / Settlement date- 16 DEC 04 
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FNMA SINGLE FAMILY MORTGAGE 4 5% 15 45000 1,69688 000 0.00 1,696 .88 Income sold this period 
YEARS SETTLES DECEMBER 905,000 .000 
CUSIP- 01 F0424C4 Trade date . 10 DEC 04 / Settlement date, 16 DEC 04 

FNMA SINGLE FAMILY MORTGAGE 4 5% 15 45000 1,25625 0.00 000 1,256 .25 Income sold this period 
YEARS SETTLES DECEMBER 670.000000 
CUSIP . 01 F0424C4 Trade date- 16 NOV 04 / Settlement date, 16 DEC 04 

FNMA SINGLE FAMILY MORTGAGE 4.5% 15 4 .5000 2,240.63 0.00 000 2,240.63 Income sold this period 
YEARS SETTLES DECEMBER 1,195,000 .000 
CUSIP . 01 F0424C4 Trade date . 12 NOV 04 / Settlement date- 16 DEC 04 

FNMA SINGLE FAMILY MTG 4 15 YEARS 4.0000 2,446 .11 000 000 2,446.11 Income sold this period 
SETTLES FEB 1,295,000 .000 
CUSIP . 0IF040420 Trade date- 23 JAN 04 / Settlement date, 18 FEB 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,410.63 000 0.00 2,410 .63 Income sold this period 
SETTLES JUL 1,015,000 .000 
CUSIP : 01 F042475 Trade date 14 JUL 04 / Settlement date, 20 JUL 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4,5000 2,03000 000 0.00 2.030 00 Income sold this period 
SETTLES JUN 1,015,000 .000 
CUSIP . 01 F042467 Trade date . 15 JUN 04 / Settlement date . 17 JUN 04 

FNIMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 1,543.75 0.00 0 .00 1,543 .75 Income sold this period 
SETTLES SEP 650.000-000 
CUSIP : 01 F042491 Trade date* 13 SEP 04 / Settlement data' 20 SEP 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 8,217.50 0.00 0 .00 8,217 .50 Income sold this period 
SETTLES JUL 3,460,000 .000 
CUSIP . 01 F042475 Trade date 14 JUL 04 / Settlement date : 20 JUL 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 4,01625 0.00 000 4,016 .25 Income sold this period 
SETTLES NOV 1,890,000 000 
CUSIP . 01 F0424136 Trade date, 05 NOV 04 / Settlement date. 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 2,42000 0.00 0.00 2,420 .00 Income sold this perlod 
SETTLES JUN 1,210,000 .000 
CUSIP . 01 F042467 Trade date . 26 MAY 04 / Settlement date: 17 JUN 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 45000 1,864.38 0.00 000 1,864 .38 Income sold this period 
SETTLES SEP 785,000000 
CUSIP : 01 F042491 Trade date 13 SEP 04 / Settlement date, 20 SEP 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1 .86438 0.00 000 1,864 .38 Income sold this period 
SETTLES JUL 785.000.000 
CUSIP : 01 F042475 Trade date : 14 JUL 04 / Settlement date : 20 JUL 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 1,46625 000 000 1,466 25 Income sold this period 
SETTLES MAY 690,000000 
CUSIP . 01 F042459 Trade date, 04 MAY 04 / Settlement date 18 MAY 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 6,92000 0.00 0.00 6,920 .00 Income sold this period 
SETTLES JUN 3,460,000 .000 
CUSIP 01F042467 Trade date : 15 JUN 04 / Settlement date. 17 JUN 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 1,38000 0.00 0.00 1,380 .00 Income sold this period 
SETTLES JUN 690,000 .000 
CUSIP. 01 F042467 Trade date . 25 MAY 04 / Settlement date . 17 JUN 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 45000 1,668 .13 000 0.00 1,668 .13 Income sold this period 
SETTLES NOV 785,000 .000 
CUSIP. 01FO424B6 Trade date: 12 NOV 04 / Settlement date: 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 6,920 .00 000 0.00 6,920 .00 Income sold this period 
SETTLES AUG 3,460,000 000 
CUSIP. 01 F042483 Trade date . 10 AUG 04 / Settlement date. 17 AUG 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 4,303 .13 0 .00 0.00 4,303 .13 Income sold this period 
SETTLES MAY 2,025,000 .000 
CUSI P. 01 F042459 Trade date, 03 MAY 04 / Settlement date. 18 MAY 04 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 45000 7,785.00 000 0.00 7,785 .00 Income sold this period 
SETTLES OCT 3,460,000 000 
CUSIP. 01F0424AB Trade date : 12 OCT 04 / Settlement date . 19 OCT 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,156.88 000 0.00 2,156 .88 Income sold this period 
SETTLES NOV 1,015,000.000 
CUSIP : 01 F0424B6 Trade date . 12 NOV 04 / Settlement date . 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 2,03000 0 .00 000 2,030 .00 Income sold this period 
SETTLES AUG 1,015,000.000 
CUSIP . 0IF042483 Trade date, 10 AUG 04 / Settlement date : 17 AUG 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 1,766.25 0 .00 0 .00 1,766 .25 Income sold this period 
SETTLES OCT 785,000000 
CUSIP : 01 F0424A8 Trade date . 12 OCT 04 / Settlement clate- 19 OCT 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 4,46250 0 .00 0 .00 4,462 50 Income sold this period 
SETTLES NOV 2,100,000.000 
CUSIP . 01F0424B6 Trade date . 12 NOV 04 / Settlement date, 18 NOV 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 45000 2,820 .00 0 .00 0 .00 2,820.00 Income sold this period 
SETTLES JUN 1,410,000.000 
CUSIP . 01 F042467 Trade date . 12 MAY 04 1 Settlement date . 17 JUN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA SINGLE FAMILY MTG 4 5 15 YEARS 45000 1,300.00 0.00 0 .00 1,300 .00 Income sold this period 
SETTLES AUG 650,000000 
CUSIP. 01F042483 Trade date 10 AUG 04 / Settlement date, 17 AUG 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 4,725.00 0.00 0 .00 4,725 .00 Income sold this period 
SETTLES OCT 2,100,000.000 
CUSIP : 01 F0424AB Trade date : 12 OCT 04 / Settlement date . 19 OCT 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 5,440.00 000 0 .00 5,440.00 Income sold this period 
SETTLES NOV 2,560,000 .000 
CUSIP . 01 F0424B6 Trade date . 12 NOV 04 / Settlement date. 18 NOV 04 

FNMA SINGLE FAMILY MTO 4 .5 15 YEARS 4.5000 2,41063 0.00 0 .00 2,410 63 Income sold this penod 
SETTLES SEP 1,015,000 .000 
CUSIP . 01 F042491 Trade date- 10 SEP 04 / Settlement date : 20 SEP 04 

FNMA SINGLE FAMILY MTG 4 .5 15 YEARS 4.5000 1,570 .00 0.00 0 .00 1,570.00 Income sold this period 
SETTLES AUG 785,000 .000 
CUSIP : 01 F042483 Trade date : 10 AUG 04 / Settlement date : 17 AUG 04 

FNMA SINGLE FAMILY MTG 4 5 15 YEARS 4.5000 5,153 .13 000 0.00 5,153.13 Income sold this period 
SETTLES MAY 2,425,000 000 
CUSIP . 01 F042459 Trade date . 06 MAY 04 / Settlement date . 18 MAY 04 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 45000 2 .283 .75 0.00 0.00 2,283.75 Income sold this period 
SETTLES OCT 1,015,000 000 
CUSIP : 01 F0424AB Trade date 12 OCT 04 / Settlement date 19 OCT 04 

FNMA SINGLE FAMILY MTG 4.5 15 YEARS 45000 8,217 .50 0 .00 0.00 8,217 50 Income sold this period 
SETTLES SEP 3,460,000 .000 
CUSIP, 01 F042491 Trade date* 13 SEP 04 / Settlement date . 20 SEP 04 

FNMA SINGLE FAMILY MTG 4 5 30 YEARS 4.5000 612 .50 0 .00 0.00 612 .50 Income sold this period 
SETTLES APR 350,000 .000 
CUSIP 01F042640 Trade date 13 APR 04 / Settlement date : 15 APR 04 

FNMA SINGLE FAMILY MTG 4 5 30 YEARS 4.5000 525 .00 0 .00 0.00 525 .00 Income sold this period 
SETTLES MAY 350,000000 
CUSIP: 01 F042657 Trade date: 28 APR 04 / Settlement date . 13 MAY 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 50000 1,933 .33 0 .00 0.00 1,933 .33 Income sold this period 
SETTLES JUN 870,000000 
CUSIP 01 F050460 Trade date: 14 JUN 04 / Settlement date: 17 JUN 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 5.0000 2,29583 000 0.00 2,295 83 Income sold this period 
SETTLES JUL 870,000000 
CUSIP . 01FO50478 Trade date : 07 JUL 04 / Settlement date : 20 JUL 04 
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Descnption Rate 
Asset I D/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA SINGLE FAMILY MTG 5 15 YEARS 5.0000 1,543 .75 0 .00 000 1,543 75 Income sold this period 
SETTLES APR 585,000.000 
CUSIP : 01FO50445 Trade date : 30 MAR 04 / Settlement date: 20 APR 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 5.0000 4,18264 000 0.00 4,182 .64 Income sold this period 
SETTLES APR 1,585,000 000 
CUSIP 01 F050445 Trade date : 30 MAR 04 / Settlement date: 20 APR 04 

FNMA SINGLE FAMILY MTG 5 15 YEARS 5.0000 2,21667 0 .00 000 2,216 67 Income sold this penod 
SETTLES APR 840,000000 
CUSIP 01 F050445 Trade date : 06 APR 04 / Settlement date: 20 APR 04 

FNMA 15 YR PASS-THROUGHS 5 15 YEARS 5.0000 3,28194 0 .00 0.00 3,281 .94 Income sold this period 
SETTLES MAR 1,390,000 .000 
CUSIP- 0IF050437 Trade date- 05 MAR 04 / Settlement date, 18 MAR 04 

FNMA 15 YR PASS-THROUGHS 5 15 YEARS 5.0000 1,381 .25 0 .00 0.00 1,381 .25 Income sold this period 
SETTLES FEB 585,000 .000 
CUSIP : 01 F050429 Trade date : 04 FEB 04 / Settlement date : 18 FEB 04 

FNMA 15 YA PASS-THROUGHS 5 15 YEARS 5.0000 1,983.33 0 .00 0 .00 1,983 .33 Income sold this perlod 
SETTLES FEB 840,000 .000 
CUSIP* 01F050429 Trade date: 12 FEB 04 / Settlement date : 18 FEB 04 

FNMA 15 YR PASS-THROUGHS 5 15 YEARS 50000 1,381 .25 000 0.00 1,381 .25 Income sold this period 
SETTLES MAR 585,000000 
CUSIP . 01 F050437 Trade date . 11 MAR 04 / Settlement date . 18 MAR 04 

FNMA 15 YR PASS-THROUGHS 5 15 YEARS 5.0000 3,293.75 0 .00 0 .00 3,293 .75 Income sold this period 
SETTLES FEB 1,395,000.000 
CUSIP : 0IF050429 Trade date : 13 FEB 04 / Settlement date : 18 FEB 04 

FNMA 15 YR PASS-THROUGHS 5 15 YEARS 5.0000 1,983.33 0.00 0 .00 1,983 .33 Income sold this perlod 
SETTLES MAR 840,000.000 
CUSIP . 01 F050437 Trade date : 12 MAR 04 / Settlement date : 18 MAR 04 

FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 5.5000 5,34722 0.00 0 .00 5,347.22 Income sold this period 
SETTLES SEP 2,500,000.000 
CUSIP 01 F052698 Trade date : 13 SEP 04 1 Settlement date . 13 SEP 04 

FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 5.5000 2,470.42 0.00 0 .00 2,470.42 Income sold this period 
SETTLES SEP 1,155,000.000 
CUSIP: 01FOS2698 Trade date : 10 SEP 04 / Settlement date : 15 SEP 04 

FNMA 30 YR PASS-THROUGHS 5 5 30 YEARS 5.5000 930.42 0.00 0 .00 930.42 Income sold this period 
SETTLES SEP 435,000.000 
CUSIP: 01F052698 Trade date, 10 SEP 04 / Settlement date . 15 SEP 04 

1 



_r 77-- .7-- 
dh -I '!7 -7- `7 ;P 2473 'n(hunn er-2 

Accc I.T 'SL '~u'ntt'Name . -~h '16141;FbIRUM ~-TA EIRSAILLI EEO 
0~ I JW 04,,-'31 DEC ~94"' 

Page 419 of 45,: + Income & Expense Detail - Base Currency 

Northerii Trust Generatedby Northem Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
FNMA 30 YR PASS-THROUGHS 5.5 30 YEARS 55000 2,898.19 0.00 0.00 2,898.19 Income sold this period 
SETTLES SEP 1,355,000.000 
CUSIP 01 F052698 Trade date 13 SEP 04 Settlement date: 15 SEP 04 

FNMA 30 YR 5 5 SETTLES NOV 5.5000 2,117.50 0.00 0.00 2,117.50 Income sold this period 
990,000.000 

CUSIP. 01 F0526133 Trade date : 05 NOV 04 Settlement date : 15 NOV 04 

FNMA 5 15 YEARS 50000 1,38125 000 0.00 1,381 .25 Income sold this period 
SETTLES MAY 585,000.000 
CLISIP . 01 F050452 Trade date : 15 APR 04 Settlement date, 18 MAY 04 

FNMA 5 15 YEARS 50000 2,054.17 000 000 2,054.17 Income sold this period 
SETTLES MAY 870,000000 
CLISIP: 01FO50452 Trade date . 06 MAY 04 Settlement date. 18 MAY 04 

FNMA 5 15 YEARS 5.0000 1,98333 0.00 0.00 1,983.33 Income sold this period 
SE7rLES MAY 840,000.000 
CUSIP. 01 F050452 Trade date : 23 APR 04 / Settlement date : 18 MAY 04 

FNMA 5 15 YEARS 5.0000 3,742.36 000 0.00 3,742.36 Income sold this period 
SETTLES MAY 1,585,000.000 
CUSIP. 01 F050452 Trade date, 03 MAY 04 / Settlement date* 18 MAY 04 

GNMA POOL #425012 5.5% 11-15-2033 BEO 5.5000 3,24849 0.00 0.00 3,248.49 Income sold this period 
1,012,516.280 

CUSIP. 36206YDR9 Trade date : 03 NOV 04 / Settlement date: 22 NOV 04 

Total government mortgage backed securities 272,622.94 0.00 0.00 272,622.94 Receivab e last period 
254,550.12 0.00 0.00 254,550.12 RecelvZe this period 

3,434,124.15 0.00 0.00 3,434,124.15 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 

- 473,621.37 0.00 0.00 - 473,621 .371ncome purchased this period 
458,356.38 0.00 0.00 458,356.38 Income sold this period 

3,4UU,166.34 U.Uu 0.00 3, 4UU, 7 WNra -rn-e-TI Rome 
Commercial mortgage-backed 

United States - USD 
CMO BEAR STEARNS COML MTG SECS MTG 7.1100 7,97S22 0.00 0.00 7,975.22 Receivable last period 
PTHRUCTF 2000-WF2 CL A-1 7.11 10-15-32 1,346,029.300 
BEO 
CUSIP. 07383FEG9 
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CIVIO GS MTG SECS CORP 11 2003-Cl CL A-3 46080 6,047.98 0.00 0.00 6,047.98 Receivable last period 
4.60799980164% DUE 01-10-2040 BEO 1,575,000 000 
CUSIP 36228CPT4 

CMO J P MORGAN CHASE COML MTG SECS CORP 62440 7.80499 0.00 0.00 7,804.99 Receivable last period 
2001-CIBC2 CIL A2 6.244 04-04-2035 BEO 1,500,000.000 
CUSIP, 46625MCT4 Ex date. 01 DEC 03 / Pay date: 15 DEC 03 

CMO LB-UBS COML MTG TR 2000-C3 COML MTG 7.9500 6,787.29 0.00 0.00 6,787 29 Receivable last period 
PASS CL A-1 7.95 DUE 07-15-2009BEO 1,536.748 .490 
CUSIP. 52108HAS3 Ex date: 20 OCT 03 / Pay date . 20 OCT 03 

CIVIO LB-UBS COML MTG TR 2001 -C2 PASSTHRU 66530 5,544.16 000 0.00 5,644.16 Receivable last period 
CTF CIL A-2 6 653 11-15-2027 BEO 1,500,000.000 
CUSIP. 52108HDF8 Ex date : 11 DEC 03 / Pay date* 17 DEC 03 

CIVIO BEAR STEARNS COML IVITG SECS INC COMIL 6.0800 7,21923 0.00 0.00 7,219.23 Receivable this period 
CL A-1 2001-TOP2 6.08 02-15-2035 BEO, 1,424,848 440 
CUSIP: 07383FFN3 Ex date, 01 JAN 05 / Pay date : 15 JAN 05 

CMO CR SUISSE 1ST BSTN MTG SECS CORP 4.8010 6,301 30 000 0.00 6,301 .30 Receivable this period 
4.801 DUE 03-15-2036 BEO 1,574,999.990 
CUSIP. 22541NS83 

CIAO GMAC COML MTG SECS INC 2004-C2 MTG 53010 8,83500 0.00 0.00 8,835 00 Receivable this period 
PASSTHRU CTF CL A-4 DUE 08-10-2038 REG 2,000,000 000 
CUSIP 361849F56 Ex date. 01 JAN 05 / Pay date 10 JAN 05 

CIVIO GS MTG SECS CORP 11 COMIL PASSTHRU 29040 4.08653 0.00 0.00 4,086.53 Receivable this period 
2003-Cl CL A-1 2 904 01-10-40 REG 1,688,650 880 
CUSIP. 36228CPRS 

CIVIC, J P MORGAN CHASE COML MTG SECS CORP 5.3824 - 2,39553 000 0.00 - 2,395.53 Receivable this period 
2004-CIBC9 CL A-4 5.3827 06-12-41 REG 1,780,000.000 
CUSIP: 46625M6W4 

CMO J P MORGAN CHASE COML MTG SECS CORP 53824 0.00 0.00 0.00 0.00 Receivable this period 
2004-CISC9 CL A-4 5.3827 06-12-41 REG 3,560,000.000 
CUSIP: 46625M6W4 

CIVIO LB COML CONDUIT MTG TR SER 1999-Cl 6.4100 8,628.67 0.00 0.00 8,628.67 Receivable this period 
CL At 6 40999984741% DUE 06-15-2031 BEO 1,615,352.500 
CUSIP: 501773CR4 Ex date. 01 JAN 05 / Pay date . 15 JAN 05 

CIVIO MORGAN STANLEY DEAN WITTER CAP I TR 5.1500 5,128.54 0.00 0.00 5,128.54 Receivable this period 
SER 2003-Tl I CL A4 5.15 6-13-2041 REG 1,195,000 000 
CUSIP: 61746WH29 Ex date: 01 JAN 05 / Pay date : 13 JAN 05 
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1/0 CMO J P MORGAN CHASE COML MTG SECS 55471 5,339.07 0.00 0.00 5,339.07 Receivable this period 
CORP 2004-PNC1 COML A-4 06-12-2041 REG 1,155,000.000 
CUSIP. 46625MSJ4 

MORGAN ST CAP I INC SER 1998-XLI CL A3 6.4800 8,80200 0.00 0.00 8,802 00 Receivable this period 
6 48 MTG PASSTHRU CTF DUE 06-01-2030 BEO 1,630,000.000 
CUSIP 61745MGJ6 

CMO BEAR STEARNS COML MTG SECS MTG 7.1100 7,799.29 0.00 000 7,799.29 Received this period 
PTHRUCTF 2000-WF2 CL A-1 7 11 10-15-32 1,316,337.590 
BEO 
CUSIP 07383FEG9 Ex date : 15 MAR 04 / Pay date: 15 MAR 04 

CIVIC, BEAR STEARNS COML MTG SECS MTG 7.1100 7,975.21 0.00 000 7.975 21 Received this period 
PTHRUCTF 2000-WF2 CL A-1 7.11 10-15-32 1,346,029 300 
BEO 
CUSIP. 07383FEG9 Ex date : 15 JAN 04 / Pay date : 15 JAN 04 

CMO BEAR STEARNS COML MTG SECS MTG 7.1100 7,929.29 000 0.00 7,929 29 Received this period 
PTHRUCTF 2000-WF2 CL A-1 7.11 10-15-32 1,338,275.960 
BEO 
CUSIP. 07383FEG9 Ex date : 17 FEB 04 / Pay date: 17 FEB 04 

CMO CR SUISSE IST BSTN MTG SECS CORP 48010 6,301.31 0.00 0.00 6,301 .31 Received this period 
4 801 DUE 03-15-2036 BEO 1,574,999 990 
CUSIP. 22541NS83 Ex date . 17 JUN 04 / Pay date. 17 JUN 04 

CMO CR SUISSE IIST BSTN MTG SECS CORP 4.8010 6.301 31 0.00 0.00 6,301 .31 Received this period 
4.801 DUE 03-15-2036 BEO 1,574,999.990 
CUSIP: 22541 NS83 Ex date : 18 NOV 04 / Pay date : 18 NOV 04 

CMO CR SUISSE 1ST BSTN MTG SECS CORP 48010 6,301 .31 0.00 0.00 6,301 .31 Received this period 
4 801 DUE 03-15-2036 BEO 1,574,999.990 
CUSIP* 22541NS83 Ex date. 17 AUG 04 / Pay date . 17 AUG 04 

CMO CR SUISSE 1ST BSTN MTG SECS CORP 48010 6,301 .31 0.00 000 6,30131 Received this period 
4 801 DUE 03-15-2036 BEO 1,574,999.990 
CUSIP: 22541NS63 Ex date: 17 DEC G4 / Pay date, 17 DEC 04 

CMO CR SUISSE 1ST BSTN MTG SECS CORP 4.8010 6,301 .31 000 0.00 6,301.31 Received this period 
4 801 DUE 03-15-2036 BEO 1,574,999.990 
CUSIP: 22541 NS83 Ex date* 16 JUL 04 / Pay date : 16 JUL 04 

CMO CR SUISSE 1 ST BSTN MTG SECS CORP 4.8010 6,301 .31 000 000 6.301 .31 Received this period 
4.801 DUE 03-15-2036 BEO 1,574,999.990 
CUSIP- 22541NS83 Ex date: 18 OCT 04 / Pay date, 18 OCT 04 
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CMO CR SUISSE 1ST BSTN MTG SECS CORP 4.8010 6,301.31 000 0.00 6,301.31 Received this period 
4 801 DUE 03-15-2036 BED 1,574,999 990 
CUSIP 22541NS83 Ex date : 17 SEP 04 / Pay date : 17 SEP 04 

CMO GS MTG SECS CORP 11 COML PASSTHRU 29040 4,13123 000 000 4,131.23 Received this period 
2003-Cl CL A-1 2 904 01-10-40 REG 1,707,120.060 
CUSIP: 36228CPR8 Ex date : 10 DEC 04 / Pay date 10 DEC 04 

CMO GS MTG SECS CORP 11 COML PASSTHRU 29040 4,23362 000 0.00 4,233.62 Received this period 
2003-Cl CL A-1 2 904 01-10-40 REG 1.749,428.210 
CUSIP 36228CPR8 Ex date 10 SEP 04 / Pay date . 10 SEP 04 

CMO GS MTG SECS CORP 11 COMIL PASSTHRU 2.9040 4,200.73 000 000 4,200.73 Received this period 
2003-Cl CL A-1 2 904 01-10-40 REG 1,735,839.190 
CUSIP- 36228CPR8 Ex date : 12 OCT 04 / Pay date: 12 OCT 04 

CMO GS MTG SECS CORP 11 COML PASSTHRU 2.9040 4,164.44 0.00 0.00 4,164.44 Received this period 
2003-Cl CL A-1 2 904 01-10-40 REG 1,720,841 280 
CUSIP. 36228CPRB Ex date . 10 NOV 04 / Pay date . 10 NOV 04 

CMO GS MTG SECS CORP 11 2003-Cl CL A-3 4.6080 6,048.00 0.00 0.00 6,048.00 Received this period 
4.60799980164% DUE 01-10-2040 BED 1,575,000.000 
CUSIP. 36228CPT4 Ex date . 12 JAN 04 / Pay date. 12 JAN 04 

CMO GS MTG SECS CORP 11 2003-Cl CL A-3 4.6080 6,048.00 0.00 0.00 6,048.00 Received this period 
4.60799980164% DUE 01-10-2040 BED 1,575.000 .000 
CUSIP: 36228CPT4 Ex date . 12 APR 04 / Pay date. 12 APR 04 

CMO GS MTG SECS CORP 11 2003-Cl CIL A-3 4.6080 6,048.00 0.00 0.00 6,048.00 Received this period 
460799980164% DUE 01-10-2040 BED 1,575,000.000 
CUSIP: 36228CPT4 Ex date . 10 MAR 04 / Pay date. 10 MAR 04 

CMO GS MTG SECS CORP 11 2003-Cl CIL A-3 46080 6,04800 0.00 0.00 6,048 00 Received this period 
4.60799980164% DUE 01-10-2040 BED 0000 
CUSIP. 36228CPT4 Ex date : 11 MAY 04 / Pay date- 11 MAY 04 

CMO GS MTG SECS CORP 11 2003-Cl CL A-3 46080 6,048.00 000 0.00 6,048.00 Received this period 
4.60799980164% DUE 01-10-2040 BED 1,575,000.000 
CUSIP. 36228CPT4 Ex date: 10 FEB 04 / Pay date- 10 FEB 04 

CMO J P MORGAN CHASE COML MTG SECS CORP 62440 7,80500 000 0.00 7,805.00 Received this period 
2001 -CIBC2 CL A2 6,244 04-04-2035 BEC, 1,500,000.000 
CUSIP. 46625MCT4 Ex date: 15 JAN 04 / Pay date, 15 JAN 04 

CMO J P MORGAN CHASE COML MTG SECS CORP 62440 7,80506 000 0.00 7,805.06 Received this period 
2001 -CIBC2 CL A2 6 244 04-04-2035 BEC, 0000 
CUSIP: 46625MCT4 Ex date 18 MAY 04 / Pay date . 18 MAY 04 
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CMO J P MORGAN CHASE COMIL MTG SECS CORP 6.2440 7,805.00 0.00 0 .00 7,805 .00 Received this period 
2001-CIBC2 CL A2 6 244 04-04-2035 BEO 1,500,000.000 
CUSIP . 46625MCT4 Ex date . 15 MAR 04 / Pay date . 15 MAR 04 

CMO J P MORGAN CHASE COML MTG SECS CORP 6.2440 7,80500 0.00 0 .00 7,805 .00 Received this period 
2001-CIBC2 CIL A2 6 244 04-04-2035 BEO 1,500,000.000 
CUSIP 46625MCT4 Ex date, 18 FEB 04 / Pay date : 18 FEB 04 

CMO J P MORGAN CHASE COMIL MTG SECS CORP 62440 7,805.00 0.00 0 .00 7,805 .00 Received this period 
2001-CIBC2 CL A2 6.244 04-04-2035 BEO 1,500,000 000 
CUSIP . 46625MCT4 Ex date. 15 APR 04 / Pay date: 15 APR 04 

CMO J P MORGAN CHASE COML MTG SECS CORP 5.3818 7,983.32 0.00 0 .00 7,983.32 Received this period 
2004-CIBC9 CL A-4 5.3827 06-12-41 REG 1,780,000 .000 
CUSIP . 46625M6W4 Ex date: 13 DEC 04 / Pay date : 13 DEC 04 

CMO LB COML CONDUIT MTG TR SER 1999-01 64100 9,31256 0.00 0 .00 9,312.56 Received this period 
CL Al 6.40999984741% DUE 06-15-2031 BEO 1,743,381 440 
CUSIP : 501773CR4 Ex date . 15 OCT 04 / Pay date . 15 OCT 04 

CMO LB COML CONDUIT MTG TR SER 1999-Cl 6 .4100 9,388.23 0.00 0 .00 9,388.23 Received this period 
CL Al 6.40999984741 %DUE 06-15-2031 BEO 1,757,549 .730 
CUSIP, 501773CR4 Ex date- 15 SEP 04 / Pay date, 15 SEP 04 

CMO LB COML CONDUIT MTG TR SER 1999-Cl 64100 9,224 .59 0.00 0 .00 9,224.59 Received this period 
CL Al 6 40999984741% DUE 06-15-2031 BEO 1,726,918 .000 
CUSIP . 501773CR4 Ex date . 15 NOV 04 / Pay date . 15 NOV 04 

CIAO LB COML CONDUIT MTG TR SER 1999-Cl 64100 9,14789 0.00 0 .00 9,147.89 Received this period 
CL Al 6 40999984741% DUE 06-15-2031 BEO 1,712,554 .420 
CUSIP . 501773CR4 Ex date . 15 DEC 04 / Pay date: 15 DEC 04 

CMO LB-UBS COMIL MTG TR 2000-C3 COML MTG 79500 10,038.57 000 0 .00 10,038.57 Received this period 
PASS CL A-1 7.95 DUE 07-15-2009BEO 1,515,256 .720 
CUSIP, 52108HAS3 Ex date : 17 MAY 04 / Pay date* 17 MAY 04 

CMO LB-UBS COMIL MTG TR 2000-C3 COML MTG 7.9500 11,033.47 0.00 0 .00 11,033.47 Received this period 
PASS CL A-1 7.95 DUE 07-15-2009BEO 1,531,802 .000 
CUSIP : 52108HAS3 Ex date . 18 FEB 04 / Pay date. 18 FEB 04 

CMO LB-UBS COML MTG TR 2000-C3 COML MTG 7.9500 10,103.15 0.00 0 .00 10,103.15 Received this period 
PASS CL A-1 7 95 DUE 07-15-2009BEO 1,525,003 290 
CUSIP : 52108HAS3 Ex date : 17 MAR 04 / Pay date. 17 MAR 04 

CMO LB-UBS COML MTG TR 2000-C3 COML MTG 7.9500 11,893.39 000 0 .00 11,893.39 Received this period 
PASS CL A-1 7 95 DUE 07-15-2009SE0 1,500,693 .220 
CUSIP- 52108HAS3 Ex date : 17 JUN 04 / Pay date. 17 JUN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO LB-UBS COML MTG TR 2000-C3 COML MTG 79500 10,06345 000 0 .00 10,063.45 Received this period 
PASS CL A-1 7 .95 DUE 07-15-2009BEO 1,519,011 .890 
CUSIP : 52108HAS3 Ex date . 16 APR 04 / Pay date . 16 APR 04 

CMO LB-UBS COML MTG TR 2000-C3 COML MTG 7.9500 10,180.96 0 .00 0 .00 10,180.96 Received this period 
PASS CL A-1 7 .95 DUE 07-15-2009BEO 1,536,748.490 
CUSIP* 52108HAS3 Ex date : 16 JAN 04 / Pay date : 16 JAN 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 66530 8,31625 0 .00 0 .00 8,316 .25 Received this period 
CTF CL A-2 6 653 11-15-2027 BEO 1,500,000.000 
CUSIP : 52108HDF8 Ex date : 16 JAN 04 / Pay date 16 JAN 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 66530 8,31630 0 .00 0 .00 8,316 30 Received this period 
CTF CL A-2 6 .653 11-15-2027 BEC, 1,500,000 000 
CUSIP . 52108HDFB Ex date. 17 AUG 04 / Pay date: 17 AUG 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 6.6530 8,316 .25 0 .00 0 .00 8,316 25 Received this period 
CTF CL A-2 6 653 11-15-2027 BEO 1,500,000 000 
CUSIP. 52108HDF8 Ex date. 18 FEB 04 / Pay date : 18 FEB 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 6.6530 8,316 .30 0 .00 0 .00 8,316.30 Received this period 
CTF CL A-2 6.653 11-15-2027 BEC, 1,500,000 .000 
CUSIP: 52108HDF8 Ex date : 16 JUL 04 / Pay date : 16 JUL 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 6.6530 8,31625 000 0 .00 8,316.25 Received this period 
CTF CL A-2 6 .653 11-15-2027 EEO 0.000 
CUSIP. 52108HDF8 Ex date . 18 OCT 04 / Pay date : 18 OCT 04 

CIVIC, LB-UBS COML MTG TR 2001-C2 PASSTHRU 6.6530 8,31624 000 000 8,316 24 Received this period 
CTF CL A-2 6.653 11-15-2027 BEO 1,500,000 .000 
CUSIP- 52108HDF8 Ex date, 17 MAY 04 / Pay date : 17 MAY 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 6.6530 8,316 .30 000 0 .00 8,316 .30 Received this period 
CTF CL A-2 6.653 11-15-2027 BEO 1,500,000 .000 
CUSIP- 52108HDF8 Ex date 17 SEP 04 / Pay date . 17 SEP 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 6.6530 8,316 .25 000 000 8,316 .25 Received this period 
CTF CL A-2 6 653 11-15-2027 BEO 1,500,000 .000 
CUSIP : 52108HDF8 Ex date : 17 MAR 04 / Pay date. 17 MAR 04 

CMO LB-UBS COML MTG TR 2001 -C2 PASSTHRU 6.6530 8,316 .30 0.00 0 .00 8,316 .30 Received this period 
CTF CL A-2 6 .653 11-15-2027 BEO 1,500 .000 000 
CUSIP . 52108HDF8 Ex date : 17 JUN 04 / Pay date : 17 JUN 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 6.6530 8,316 .25 0.00 0.00 8,316 .25 Received this period 
CTF CL A-2 6 653 11-15-2027 BEO 1,500,000 .000 
CUSIP : 52108HDF8 Ex date . 16 APR 04 / Pay date. 16 APR 04 



7 "77-7~ ..... . .... 
7-

77-- 
;Accoun ,n mber'2 473' en -'-TATTER$ Account Name ~FREEDOM FORUM ALL-SL` 

-~W 
W 311 9E 

Page 425 of 45": 
+ Income & Expense Detail - Base Currency 

Northerii Trust Generatedby Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO MORGAN STANLEY CAP I INC 2004-TOP13 43900 5,30454 000 0.00 5,304.54 Received this period 
CL A-3 DUE 09-13-2045 REG 1,450,000 .000 
CUSIP . 61745MVA8 Ex date : 14 JUN 04 / Pay date : 14 JUN 04 

CMO MORGAN STANLEY CAP I INC 2004-TOP13 4.3900 5,304.58 0 .00 000 5.304 58 Received this period 
CL A-3 DUE 09-13-2045 REG 1,450,000 000 
CUSIP: 61745MVA8 Ex date : 13 MAY 04 / Pay date : 13 MAY 04 

CMO MORGAN STANLEY CAP I INC 2004-TOP13 43900 5,30458 000 0.00 5,304 58 Received this period 
CL A-3 DUE 09-13-2045 REG 1,450,000 000 
CUSIP. 61745MVA8 Ex date . 13 APR 04 / Pay date . 13 APR 04 

CMO MORGAN STANLEY CAP I INC 2004-TOP13 43900 5,304.58 0 .00 000 5,304 .58 Received this period 
CL A-3 DUE 09-13-2045 REG 1,450,000.000 
CUSIP: 61745MVA8 Ex date . 13 JUL 04 / Pay date : 13 JUL 04 

CMO MORGAN STANLEY CAP I INC 2004-TOP13 43900 5,30458 000 0 .00 5,304 .58 Received this period 
CL A-3 DUE 09-13-2045 REG 1,450,000,000 
CUSIP . 61745MVAB Ex date. 13 AUG 04 / Pay date, 13 AUG 04 

CMO MORGAN STANLEY CAP I INC 2004-TOP13 43900 5,304.58 0 .00 0 .00 5,304 .58 Received this period 
CL A-3 DUE 09-13-2045 REG 1,450,000 000 
CUSIP . 61745MVA8 Ex date: 15 MAR 04 / Pay date : 15 MAR 04 

CMO MORGAN STANLEY DEAN WITTER CAP I TR 5 .1500 5,12853 0.00 0 .00 5,128 .53 Received this period 
SER 2003-Tl 1 CL A4 5.15 6-13-2041 REG 1,195,000.000 
CUSIP . 61746WH29 Ex date* 14 JUL 04 / Pay date . 14 JUL 04 

CMO MORGAN STANLEY DEAN WITTER CAP I TR 5.1500 5,12853 0 .00 0 .00 5,128 .53 Received this period 
SER 2003-Tl I CL A4 5.15 6-13-2041 REG 1,195,000.000 
CUSIP . 61746WH29 Ex date. 13 AUG 04 / Pay date 13 AUG 04 

CMO MORGAN STANLEY DEAN WITTER CAP I TR 5.1500 5,128.53 0.00 000 5,128 .53 Received this period 
SER 2003-Tl 1 CL A4 5.15 6-13-2041 REG 1,195,000.000 
CUSIP : 61746WH29 Ex date, 13 DEC 04 / Pay date : 13 DEC 04 

CMO MORGAN STANLEY DEAN WITTER CAP I TR 5.1500 5,12853 0.00 0 .00 5,128.53 Received this period 
SER 2003-Tl 1 CL A4 5.15 6-13-2041 REG 1,195,000 .000 
CUSIP . 61746WH29 Ex date. 13 SEP 04 / Pay date, 13 SEP 04 

CMO MORGAN STANLEY DEAN WITTER CAP I TR 51500 5,128.53 0.00 0 .00 5,128.53 Received this period 
SER 2003-Tl 1 CL A4 5.15 6-13-2041 REG 1,195,000 .000 
CUSIP : 61746WH29 Ex date. 16 NOV 04 / Pay date: 16 NOV 04 

CMO MORGAN STANLEY DEAN WITTER CAP I TR 5.1500 5,128.53 000 0 .00 5,128.53 Received this period 
SER 2003-TI 1 CL A4 5 .15 6-13-2041 REG 1,195,000.000 
CUSIP : 61746WH29 Ex date: 13 OCT 04 / Pay date : 13 OCT 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
1/0 CMO J P MORGAN CHASE COML MTG SECS 53763 5,174.69 000 0 .00 5,174 .69 Received this period 
CORP 2004-PNC1 COML A-4 06-12-2041 REG 1,155.000.000 
CUSIP . 46625MSJ4 Ex date, 13 DEC 04 / Pay date: 13 DEC 04 

MORGAN ST CAP I INC SER 1998-XL1 CL A3 6.4800 8,80200 000 0 .00 8,802 .00 Received this period 
6 48 MTG PASSTHRU CTF DUE 06-01-2030 BEO 1,630,000.000 
CUSIP : 61745MGJ6 Ex date : 03 DEC 04 / Pay date : 03 DEC 04 

MORGAN ST CAP I INC SER 1998-XLI CL A3 6,4800 8,802 .00 0 .00 0 .00 8,802 .00 Received this period 
6 .48 MTG PASSTHRU CTF DUE 06-01-2030 BEO 1 .630,000 .000 
CUSIP . 61745MGJ6 Ex date, 03 NOV 04 / Pay date : 03 NOV 04 

CMO BEAR STEARNS COML MTG SECS INC COML 60800 4,812 .82 0 .00 000 4,812.82 Income purchased this period 
CLA-1 2001-TOP2 60802-15-2035 BEO 1,424,848 440 
CUSIP. 07383FFN3 Trade date . 16 DEC 04 / Settlement date . 21 DEC 04 

CMO CR SUISSE 1ST BSTN MTG SECS CORP 48010 - 42009 000 0.00 - 420 09 Income purchased this period 
4 .801 DUE 03-15-2036 BEO 1,574,999 .990 
CUSIP. 22541 NS83 Trade date . 28 APR 04 / Settlement date . 03 MAY 04 

CMO GMAC COML MTG SECS INC 2004-C2 MTG 5.3010 7,951 .50 0.00 0.00 7,951 .50 Income purchased this period 
PASSTHRU CTF CL A-4 DUE 08-10-2038 REG 2,000,000 000 
CUSIP : 361849F56 Trade date: 22 DEC 04 / Settlement date- 28 DEC 04 

CMO GREENWICH CAP COML FDG CORP SER 45330 1,25917 000 0.00 1,259 .17 Income purchased this period 
2003-C2 CL A3 4.533 DUE 01-05-2036 REG 1,249,999.990 
CUSIP : 396789ER6 Trade date : 04 AUG 04 / Settlement date . 09 AUG 04 

CMO GS MTG SECS CORP 11 COMIL PASSTHRU 29040 3,528 .01 0.00 0.00 3,528 01 Income purchased this period 
2003-Cl CL A-1 2.904 01-10-40 REG 1,749,428.210 
CUSIP . 36228CPR8 Trade date. 23 AUG 04 / Settlement date . 26 AUG 04 

CMO J P MORGAN CHASE COMIL MTG SECS CORP .0000 5,588 .32 0 .00 0 .00 5,588 .32 Income purchased this period 
2004-CIBC9 CL A-4 5 3827 06-12-41 REG 1,780,000.000 
CUSIP : 46625M6W4 Trade date . 17 NOV 04 / Settlement date . 05 JAN 05 

CMO LB COML CONDUIT MTG TR SER 1999-Cl 6.4100 - 72695 000 0 .00 - 726 .95 Income purchased this period 
CL At 6.40999984741% DUE 06-15-2031 BEO 1,020,688 820 
CUSIP, 501773CR4 Trade date : 05 AUG 04 / Settlement clate- 16 AUG 04 

CMO LB COML CONDUIT MTG TR SER 1999-Cl 64100 - 1,443.23 0 .00 0 .00 1,443 .23 Income purchased this period 
CIL All 6.40999984741% DUE 06-15-2031 BEO 736,860910 
CUSIP 501773CR4 Trade date, 09 AUG 04 / Settlement date* 16 AUG 04 

CMO MORGAN STANLEY CAP I INC 2004-TOP13 .0000 - 707.28 000 0 .00 - 707 .28 Income purchased this period 
CL A-3 DUE 09-13-2045 REG 1,450,000.000 
CUSIP . 61745MVA8 Trade date. 23 JAN 04 / Settlement date: 05 FEB 04 



T?" Mp 7 ' r* 777777777T 77 ',-7 77F777"77 -'77- 7-77-7-7_2 :~77-7 'JIM, 7, 'M" A 
70 

7 777K ~'771 F, *7 A'~ 4731 :'-'!i~Account number, 
0 ERSALL -Ac6 'unt Name *FREEDOM FORUM, -TATT -S 

I'JAN 04'-,'iV6EO~04,, 

Page 427 of 451~ + Income & Expense Detail - Base Currency 

Northerii Trust Generated by Northern Trust from reviewed periodic data on 2 Fab 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CIVIC MORGAN STANLEY DEAN WITTER CAP I TR 51500 3,760.93 0.00 0.00 3,760.93 Income purchased this period 
SER 2003-Tl 1 CL A4 5.15 6-13-2041 REG 1,195,000.000 
CUSIP 61746WH29 Trade date: 18 JUN 04 / Settlement date . 23 JUN 04 

1/0 CMO J P MORGAN CHASE COML MTG SECS 5.5471 2,135.63 000 0.00 2,135.63 Income purchased this period 
CORP 2004-PNC1 COMIL A-4 06-12-2041 REG 1,155,000 000 
CUSIP. 46625MSJ4 Trade date- 07 OCT 04 / Settlement date : 08 DEC 04 

CIVIO BEAR STEARNS COML MTG SECS MTG 7.1100 5,670.50 0.00 0.00 5,670.50 Income sold this period 
PTHRUCTF 2000-WF2 CL A-1 7.11 10-15-32 1,305,063.270 
BEO 
CUSIP- 07383FEG9 Trade date . 22 MAR 04 / Settlement date : 23 MAR 04 

CMO GREENWICH CAP COML FDG CORP SER 4.5330 3,46271 0.00 0.00 3,462.71 Income sold this period 
2003-C2 CL A3 4.533 DUE 01-05-2036 REG 1,249,999 990 
CUSIP. 396789ER6 Trade date 18 AUG 04 / Settlement date- 23 AUG 04 

CMO GS MTG SECS CORP 11 2003-Cl CL A-3 4.6080 403.20 0.00 000 403.20 Income sold this period 
460799980164% DUE 01-10-2040 BEO 1,575,000 000 
CUSIP. 36228CPT4 Trade date, 28 APR 04 / Settlement date, 03 MAY 04 

CMO J P MORGAN CHASE COML MTG SECS CORP 62440 4,422.83 0.00 0.00 4,422.83 Income sold this period 
2001-CIBC2 CL A2 6.244 04-04-2035 BEO 1,500,000 000 
CUSIP. 46625MCT4 Trade date . 13 MAY 04 / Settlement date : 18 MAY 04 

CMO LB-UBS COML MTG TR 2000-C3 COML MTG 79500 5,57883 0.00 0.00 5,578.83 Income sold this period 
PASS CL A-1 7.95 DUE 07-15-2009BEO 1,486,037.910 
CUSIP. 52108HAS3 Trade date . 23 JUN 04 / Settlement date: 28 JUN 04 

CMO LB-UBS COML MTG TR 2001-C2 PASSTHRU 66530 55442 000 0.00 554.42 Income sold this period 
CTIF CL A-2 6 653 11-15-2027 BEO 1,500,000.000 
CUSIP: 52108HDFB Trade date 07 OCT 04 / Settlement date. 13 OCT 04 

CIVIO MORGAN STANLEY CAP I INC 2004-TOP13 4.3900 3,005.93 0.00 000 3,005.93 Income sold this period 
CIL A-3 DUE 09-13-2045 REG 1,450,000.000 
CUSIP 61745MVA8 Trade date 13 AUG 04 Settlement date : 18 AUG 04 

Total commercial mortgage-backed 34,159 .64 0.00 0.00 34,159 .64 Receivable last period 
51,944 .81 0.00 0.00 51,944 .81 Receivable this period 

430,717.62 0.00 0.00 430,717.62 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 

- 32,333 .93 0.00 0.00 - 32,333.931ncome purchased this period 
23,098 .42 0.00 0.00 23,098 .42 Income sold this period 

439,267.28 0.00 0.00 439,261.2d tarnea income 
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Asset backed securities 

United States - USD 
CWASS INC ASSET BKD SER 2000-4 CL AF-5 7 .8100 2,509 .13 0.00 0.00 2,509 .13 Receivable last period 
7.80999994278% DUE 11-25-2031 BEO 385,527 .310 
CUSIP . 126671JUl 

FED EXPRESS CORP SER 1998 1A 6 72 67200 17 .203 .41 0 .00 0.00 17,203 .41 Receivable last period 
PASSTHRU CTF DUE 01-15-2022 555,187 .490 
CUSIP 31331FAX9 Ex date. 15 JAN 03 / Pay date* 15 JAN 03 

FORD CR FLOORPLAN MASTER OWNER TR 1 .2525 890.67 0 .00 0.00 890 .67 Receivable last period 
2001 -1 NT CL A FLTG RATE 07-17-2006 BEO 1,600,000.000 
CUSIP : 34528PAA4 Ex date, 15 DEC 03 / Pay date, 15 DEC 03 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 5.5720 6,964.99 0 .00 000 6,964 .99 Receivable last period 
BKD PASTHRU CL A-1-5 5 .572 6-25-32 BEO 1 .500,000.000 
CUSIP : 760985LV1 

RESIDENTIAL ASSET MTG PRODS INC SERIES 1 .2688 321 .09 000 000 321 .09 Receivable last period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 1,518,457 .660 
CUSIP : 760985YPO Ex date . 25 DEC 03 / Pay date* 25 DEC 03 

CHASE FDG LN ACQUISITION TR SER 28175 98613 000 0.00 986.13 Receivable this period 
2004-AQ1 CL A2 FLT FIT 05-25-2034 REG 1,800,000 .000 
CUSIP. 161542DN2 Ex date : 25 JAN 05 / Pay date 25 JAN 05 

CWABS INC ASSET SKID SER 2000-4 CL AF-5 7.8100 1,024.34 0.00 000 1,024 34 Receivable this period 
7.80999994278% DUE 11-25-2031 BEO 167,389 .930 
CUSIP 126671JUl 

FED EXPRESS CORP SER 1998 1 A 6 72 6 .7200 16,58269 000 0.00 16,582 .69 Receivable this period 
PASSTHRU CTF DUE 01-15-2022 535,155 .620 
CUSIP 31331FAX9 

FIRST FRANKLIN MTG LN TR SER 2004-FF10 28175 895.73 000 0 .00 895 .73 Receivable this period 
CL A2 12-25-2032 REG 1,635,000 .000 
CUSIP . 32027NMG3 Ex date, 25 JAN 05 / Pay date. 25 JAN 05 

FNMA PREASSIGN 00582 04-25-2035 REG 2.4900 2,27488 000 0.00 2,274.88 Receivable this period 
1,430,000 .000 

CUSIP: 31394BA79 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 5.5720 6,96499 000 0.00 6,964.99 Receivable this period 
BKD PASTHRU CL A-1-5 5 572 6-25-32 BEO 1,500,000 .000 
CUSIP . 760985LV1 
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Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
RESIDENTIAL ASSET MTG PRODS INC SERIES 2.5675 253.85 000 0 .00 253 .85 Receivable this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 508,473980 
CUSIP: 760985YPO Ex date 25 JAN 05 / Pay date : 25 JAN 05 

CHASE FDG LN ACQUISITION TR SER 2.8175 3,99899 0.00 0 .00 3,998 99 Received this period 
2004-AQ1 CL A2 FLT FIT 05-25-2034 REG 1,800,000.000 
CUSIP : 161542DN2 Ex date . 27 DEC 04 / Pay date : 27 DEC 04 

CHASE FDG LN ACQUISITION TR SER 2.3325 1,903 .99 0.00 0 .00 1,903 99 Received this period 
2004-AQ1 CL A2 FLT FIT 05-25-2034 REG 1,800,000.000 
CUSIP : 161542DN2 Ex date: 25 OCT 04 / Pay date : 25 OCT 04 

CHASE FDG LN ACQUISITION TR SER 2.5806 3,731 .99 0.00 0 .00 3,731 .99 Received this period 
2004-AQlCL A2 FLT FIT 05-25-2034 REG 1.800,000 .000 
CUSIP . 161542DN2 Ex date 26 NOV 04 / Pay date : 26 NOV 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 78100 1 .138 .79 000 0.00 1,138 .79 Received this period 
780999994278% DUE 11-25-2031 BEC, 174,973 .430 
CUSIP . 126671JUl Ex date* 26 NOV 04 / Pay date: 26 NOV 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 78100 2,509 .14 0.00 0 .00 2,509 .14 Received this period 
7.80999994278% DUE 11-25-2031 BEO 385,527 .310 
CUSIP . 126671JUl Ex date . 25 MAR 04 / Pay date : 25 MAR 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 7 .8100 1,604 .77 0.00 0 .00 1,604 .77 Received this period 
780999994278% DUE 11-25-2031 BEO 246,571 .580 
CUSIP 126671JUl Ex date 25 AUG 04 / Pay date . 25 AUG 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 7.8100 2,509 .14 0 .00 0.00 2,509 .14 Received this penod 
7,80999994278% DUE 11-25-2031 BEO 385,527310 
CUSIP: 126671JUl Ex date. 26 FEB 04 / Pay date, 26 FEB 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 78100 1,461 .89 0 .00 0.00 1,461 .89 Received this period 
7.80999994278% DUE 11-25-2031 EEO 224,618,370 
CUSIP. 126671JUl Ex date. 27 SEP 04 / Pay date, 27 SEP 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 7.8100 2,130.66 0 .00 000 2,130 .66 Received this period 
780999994278% DUE 11-25-2031 BED 327,373 .540 
CUSIP: 126671JUI Ex date 25 MAY 04 / Pay date : 25 MAY 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 78100 2,509.14 0 .00 0.00 2,509 .14 Received this period 
7 80999994278% DUE 11-25-2031 BEO 385,527 .310 
CUSIP, 126671JUl Ex date : 26 JAN 04 / Pay date . 26 JAN 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 7.8100 1,94301 000 0.00 1,943 .01 Received this period 
780999994278% DUE 11-25-2031 BEO 298,542 .590 
CUSIP* 126671JUl Ex date . 25 JUN 04 / Pay date* 25 JUN 04 
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Income 
Fixed income 
CWABS INC ASSET BKD SER 2000-4 CL AF-5 7 .8100 1,024 .35 0.00 0 .00 1,024 .35 Received this period 
7 80999994278% DUE 11 '25'2031 EEO 157,389930 
CUSIP 126671JUl Ex date . 27 DEC 04 / Pay date . 27 DEC 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 7 .8100 1,242 .80 000 000 1,242 .80 Received this period 
7.80999994278% DUE 11-25-2031 EEO 190,954400 
CUSIP . 126671JUl Ex date . 25 OCT 04 / Pay date . 25 OCT 04 

CWABS INC ASSET BKD SER 2000-4 CL AF-5 78100 2,397 .31 0.00 0 .00 2,397.31 Received this period 
780999994278% DUE 11-25-2031 EEO 368,344.770 
CUSIP . 126671JUl Ex date . 26 APR 04 / Pay date . 26 APR 04 

CWAES INC ASSET BKD SER 2000-4 CL AF-5 7 .8100 1,790 .97 000 000 1,790 97 Received this period 
780999994278% DUE 11-25-2031 EEO 275,180310 
CUSIP . 126671JUl Ex date: 26 JUL 04 / Pay date 26 JUL 04 

FED EXPRESS CORP SER 1998 1A 6.72 67200 18,230 .14 000 0.00 18,230 .14 Received this period 
PASSTHRU CTF DUE 01-15-2022 542,563570 
CUSIP . 31331 FAX9 Ex date. 15 JUL 04 / Pay date : 15 JUL 04 

FED EXPRESS CORP SER 1998 1A 6.72 6.7200 18,654 .31 000 0.00 18,654 .31 Received this period 
PASSTHRU CTF DUE 01-15-2022 555,187 .490 
CUSIP . 31331FAX9 Ex date: 15 JAN 04 / Pay date, 15 JAN 04 

FIRST FRANKLIN MTG LN TR SER 2004-FF10 25800 3,77685 0.00 0.00 3,776 85 Received this period 
CL A2 12-25-2032 REG 1,635,000 000 
CUSIP. 32027NMG3 Ex date . 26 NOV 04 / Pay date : 26 NOV 04 

FIRST FRANKLIN MTG LN TR SER 2004-FF10 2.8175 3,632 .41 0.00 0.00 3,632.41 Received this period 
CL A2 12-25-2032 REG 1,635,000 .000 
CUSIP- 32027NMG3 Ex date . 27 DEC 04 / Pay date 27 DEC 04 

FORD CR FLOORPLAN MASTER OWNER TR 1 .1900 1,725 .67 000 0.00 1,725.67 Received this period 
2001 -1 NT CL A FLTG RATE 07-17-2006 EEO 1,600,000 .000 
CUSIP: 34528PAA4 Ex date: 15 JAN 04 / Pay date- 15 JAN 04 

FORD CR FLOORPLAN MASTER OWNER TR 1 .1900 1,625.78 0.00 0.00 1,625.78 Received this period 
2001 -1 NT CL A FLTG RATE 07-17-2006 EEO 1 .600,000 000 
CUSIP 34528PAA4 Ex date. 15 APR 04 / Pay date, 15 APR 04 

FORD CR FLOORPLAN MASTER OWNER TR 1 .3288 1,533.78 000 0.00 1,533.78 Received this period 
2001 -1 NT CL A FLTG RATE 07-17-2006 EEO 1,600,000.000 
CUSIP- 34528PAA4 Ex date- 15 JUN 04 / Pay date . 15 JUN 04 

FORD CR FLOORPLAN MASTER OWNER TR 14700 1,77167 0 .00 0.00 1,771 .67 Received this period 
2001 -1 NT CL A FLTG RATE 07-17-2006 EEO 1 .600,000.000 
CUSIP: 34528PAA4 Ex date. 16 JUL 04 / Pay date . 16 JUL 04 
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FORD CR FLOORPLAN MASTER OWNER TR 1.1800 1,42050 0.00 0.00 1.420 50 Received this period 
2001 -1 NT CL A FLTG RATE 07'17-2006 BEO 1,600,000.000 
CUSIP: 34528PAA4 Ex date: 15 MAR 04 / Pay date . 15 MAR 04 

FORD CR FLOORPLAN MASTER OWNER TR 1.1838 1,74533 0.00 000 1,745 33 Received this period 
2001-1NT CL A FLTG RATE 07-17-2006 BEO 1,600,000.000 
CUSIP: 34528PAA4 Ex date . 17 FEB 04 / Pay date : 17 FEB 04 

FORD CR FLOORPLAN MASTER OWNER TR 1 .1900 1,692.44 000 0.00 1,692.44 Received this period 
2001 -1 NT CL A FLTG RATE 07-17-2006 BEO 1,600,000.000 
CUSIP: 34528PAA4 Ex date : 19 MAY 04 / Pay date . 19 MAY 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 55720 6,963.98 0.00 0.00 6,963.98 Received this period 
BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO 1,500,000 000 
CUSIP. 760985LVI Ex date: 26 JAN 04 / Pay date : 26 JAN 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 55720 6,926.50 0.00 0.00 6,926.50 Received this period 
BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO 1,500,000 000 
CUSIP. 760985LVI Ex date. 25 MAR 04 / Pay date : 25 MAR 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 55720 6.965 .00 000 000 6,965.00 Received this period 
BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO 1,500,000.000 
CUSIP. 760985LVI Ex date . 27 SEP 04 / Pay date. 27 SEP 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 5.5720 7,00368 0.00 0.00 7,003.68 Received this period 
BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO 1,500,000 000 
CUSIP. 760985LV1 Ex date, 26 APR 04 / Pay date : 26 APR 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 55720 6,961.90 000 0.00 6,961 90 Received this period 

BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO 1,500,000.000 
CUSIP. 760985LV1 Ex date : 27 DEC 04 / Pay date, 27 DEC 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 5.5720 6,962.00 000 0.00 6,962.00 Received this period 
BKD PASTHRU CL A-1-5 5 572 6-25-32 BEO 1,500,000.000 
CUSIP. 760985LV1 Ex date . 26 NOV 04 / Pay date, 26 NOV 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 55720 6,963.92 000 0.00 6,963.92 Received this period 
BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO - 1,500,000 000 
CUSIP. 760985LV1 Ex date . 25 FEB 04 / Pay date : 25 FEB 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 5.5720 6,965.00 0.00 0.00 6,965 00 Received this period 
BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO 1,500,000 000 
CUSIP: 760985LV1 Ex date : 25 AUG 04 / Pay date . 25 AUG 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 5.5720 6,96500 0.00 0.00 6,965.00 Received this period 
BKD PASTHRU CL A-1-5 5 572 6-25-32 BEO 1,500,000.000 
CUSIP: 760985LV1 Ex date : 26 JUL 04 / Pay date, 26 JUL 04 
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RESDNTL AST MTG PRODS ING 2002-RS3 AST 5.5720 6,88154 000 000 6,881 .54 Received this period 
BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO 1,500 .000 000 
CUSIP 760985LV1 Ex date- 25 MAY 04 / Pay date : 25 MAY 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 55720 7,048 .85 0 .00 0 .00 7,048 85 Received this period 
BKD PASTHRU CL A-1-5 5.572 6-25-32 BEO 1,500,000 000 
CUSIP: 760985LV1 Ex date. 25 JUN 04 1 Pay date 25 JUN 04 

RESDNTL AST MTG PRODS INC 2002-RS3 AST 55720 6,965.00 000 000 6,965 .00 Received this period 
BKD PASTHRU CIL A-1-5 5 .572 6-25-32 BEO 1,500,000.000 
CUSIP- 760985LV1 Ex date: 25 OCT 04 / Pay date . 25 OCT 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 12500 1,367.60 0 .00 0 .00 1,367 .60 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 1,359,083 220 
CUSIP: 76098SYPO Ex date . 25 MAY 04 / Pay date : 25 MAY 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 2.0825 1,290.50 0 .00 0 .00 1,290 .50 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 828,561 .070 
CUSIP: 760985YPO Ex date : 25 OCT 04 / Pay date 25 OCT 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 1 .2500 1,688.38 0 .00 0 .00 1,688 38 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 1,518,457.660 
CUSIP, 760985YPO Ex date : 26 JAN 04 / Pay date . 26 JAN 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 12400 1,55975 000 0 .00 1,559 .75 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BED 1,497,359 .590 
CUSIP. 760985YPO Ex date : 25 FEB 04 / Pay date : 25 FEB 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 12400 1,457.47 0 .00 0 .00 1,457 .47 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 1.459,087.630 
CUSIP: 76098SYPO Ex date. 25 MAR 04 / Pay date : 25 MAR 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 1 .4500 1,358 .51 0 .00 0 .00 1,358 .51 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 1,263,126 .980 
CUSIP : 760985YPO Ex date: 25 JUN 04 / Pay date . 25 JUN 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 2.3300 1,327 .75 000 0 .00 1,327 .75 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 717,273630 
CUSIP . 760985YPO Ex date: 26 NOV 04 / Pay date 26 NOV 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 19900 1,53044 000 000 1,530 .44 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 946,013.570 
CUSIP : 760985YPO Ex date . 27 SEP 04 / Pay date : 27 SEP 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 1 .6000 1,456-03 000 0 .00 1,456 03 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 1,171,012 .720 
CUSIP : 760985YPO Ex date : 26 JUL 04 / Pay date 26 JUL 04 
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RESIDENTIAL ASSET MTG PRODS INC SERIES 25675 1,23384 0.00 0.00 1,233 84 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BED 614,787210 
CUSIP 760985YPO Ex date: 27 DEC 04 / Pay date. 27 DEC 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 1 .7650 1,413.61 0.00 0.00 1,413.61 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BED 1,060,487.980 
CUSIP, 760985YPO Ex date: 25 AUG 04 / Pay date: 25 AUG 04 

RESIDENTIAL ASSET MTG PRODS INC SERIES 1 .2500 1,559.20 000 0.00 1,559.20 Received this period 
2003-RZ4 CLASS-Al 06-25-2024 BEO 1,414,959,690 
CUSIP. 760985YPO Ex date . 26 APR 04 / Pay date- 26 APR 04 

United States - USD 
##CMO CR SUISSE IST BSTN MTG SECS CORP 7.3250 
COML PASSTHRU 2000-01 A-1 7 .325 7-15-0 187,641 .360 
CUSIP: 22540ASM1 

1,145.39 000 0.00 1, 145 39 Receivable last period 

##CMO CR SUISSE 1ST BSTN MTG SECS CORP 4.6660 5,521.42 000 0.00 5,521.42 Receivable last period 
2003-CK2 CL A-3 DUE 03-15-2036 BEO 1,420,000.000 
CUSIP. 2254INS75 

CMO RESDNTL AST MTG PRODS INC 2002-RZ2 4.9800 1,395.19 0.00 000 1,395.19 Receivable last period 
MTG PASSTHRU CTF CL A-3 4.98 9-25-28 BED 336,192.760 
CUSIP. 760985KR1 

CIVIO RESDNTL AST MTG PRODS INC 3 71 DUE 3.7100 4,63750 000 0.00 4,637.50 Receivable last period 
09-25-2028 BEO 1.500,000 .000 
CUSIP* 760985MX6 

Northern Trust Generated by Northam Trust from reviewed periodic data on 2Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 

Total asset backed securities 

Non-government backed c.m.o.s 

27,889 .29 0 .00 0.00 27,889.29 Receivable last period 
28,982 .61 0.00 0.00 28,982.61 Receivable this period 
188,521 .27 0.00 0.00 188,521 .27 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0 .00 0.00 0.00 0.00 Income sold this period 

lbg,(jl4 .bg U.00 Q.UU 189,bl4.59 Lamed income 

CMO FNMA PREASSIGN 00054 5 94999980927-1. 59500 6,247.49 
DUE 02-25-2034 REG 1,260,000.000 
CUSIP. 31394ACF1 

000 0.00 6,247.49 Receivable this period 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Fab 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO INDYMAC MBS INC SER 2004-AR12 CL Al 2.8075 3,097 .43 000 0.00 3,097 .43 Receivable this period 
FLT RT DUE 12-25-2034 REG 1,369,580.640 
CUSIP . 45660N5H4 

CMO INDYMAC MBS INC SER 2004-AR8 CL 2.8175 884 .23 0.00 0.00 884 .23 Receivable this period 
2A2AFLT RT DUE 11-25-2034 REG 1,614,010.980 
CUSIP, 45660N2J3 

CMO INDYMAC MBS INC 2004-AR7 MTG 2.8475 2,88422 0.00 0 .00 2,884 .22 Receivable this period 
PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 1,215,476.410 
CUSIP' 4566ONT96 

CMO MASTR ADJ RATE MTGS TR SER 2004-13 3.8176 6,22501 0.00 0 .00 6,225 .01 Receivable this period 
CL 2-A-1 DUE 04-21-2034 REG 1,956,734.890 
CUSIP : 576433UE4 

CMO MASTR ADJ RATE MTGS TR SER 2004-13 37870 5,822 .50 000 000 5,822 .50 Receivable this period 
CL 3-A-7 DUE 11-21-2034 REG 1,845,000.000 
CUSIP 576433UM6 

CMO MORGAN STANLEY MTG LN TR 2004-2AR 51483 6,65702 0 .00 0 .00 6,657.02 Receivable this period 
CL2-A-2 FLT RT 5.14% DUE 11-25-2034 REG 1,551 .668.010 
CUSIP 61748HFE6 

CMO MORGAN STANLEY MTG LN TR 2004-2AR 54676 9,167 .75 000 0 .00 9,167.75 Receivable this period 
CL4-A-1 VAR 01 10-25-34 REG 2.014,643 .550 
CUSIP, 61748HEF4 Ex date : 01 JAN 05 / Pay date 25 JAN 05 

CMO STRUCTURED AST SECS CORP 2004-8 MTG 4.7241 7,145 .20 000 000 7,145 20 Receivable this period 
PASSTHRU CTF CL 5-A3 DUE 01-01-2034 REG 1,815,000.000 
CUSIP : 8635913WN7 

CMO WAMU MTG PASS-THROUGH CTFS 2.6075 832 .61 000 0 .00 832.61 Receivable this period 
2004-AR10PASSTHAU CTF CL A-1-B VAR 1,915,900 .780 
07-25-44 REG 
CUSIP : 92922FWUS 

CMO WAMU MTG PASS-THROUGH CTFS 25706 89423 0 .00 0 .00 894.23 Receivable this period 
2004-AR12CL A-2A VAR DUE 10-25-2044 REG 1,789,038 .630 
CUSIP : 92922FZF8 Ex date : 25 JAN 05 / Pay date 25 JAN 05 

CMO WAMU MTG PASS-THRU CTFS 2004-AR4 38118 4,669 .44 000 0 .00 4,669 .44 Receivable this period 
MTGPASSTHRU CTF CL A-6 VAR 02-25-2034 1,470,000 .000 
REG 
CUSIP : 92922FPT9 Ex clate- 01 JAN 05 / Pay date. 25 JAN 05 
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Northern Trust Generated by Northem Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset I D/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO WELLS FARGO MTG BACKED SECS 2004-S 35416 4,32372 000 0 .00 4,323 .72 Receivable this period 
TR CL A-7 DUE 09-25-2034 REG 1,465,000 000 
CUSIP

. 
94981WAL9 Ex date: 01 JAN 05 / Pay date: 25 JAN 05 

CMO 1ST HORIZON MTG PASS TR 2004-5 62500 6,27599 000 000 6,275 .99 Receivable this period 
11-A-1 6 25 08-25-2017 REG 1,204,992 .580 
CUSIP . 32051D5T5 

##CMO CR SUISSE 1ST BSTN MTG SECS CORP 7.3250 1,145.40 0 .00 0 .00 1, 1 45 40 Received this period 
COML PASSTHRU 2000-Cl A-1 7.325 7-15-0 187,641 .360 
CUSIP. 22540ASMI Ex date . 16 JAN 04 / Pay date : 16 JAN 04 

##CMO CR SUISSE 1ST BSTN MTG SECS CORP 4.6660 5,521 .43 000 0 .00 5,521 .43 Received this period 
2003-CK2 CL A-3 DUE 03-15-2036 BED 1,420,000 .000 
CUSIP. 22541NS75 Ex date. 16 JAN 04 / Pay date . 16 JAN 04 

##CMO CR SUISSE 1ST BSTN MTG SECS CORP 46660 5,52143 0 .00 0 .00 5,521 .43 Received this period 
2003-CK2 CL A-3 DUE 03-15-2036 BED 0000 
CUSIP: 22541NS75 Ex date* 20 FEB 04 / Pay date : 20 FEB 04 

CMO FNMA PREASSIGN 00054 5 94999980927% 5 .9500 6,24750 000 000 6,247 .50 Received this period 
DUE 02-25-2034 REG 1,260 .000 .000 
CUSIP. 31394ACFI Ex date : 25 OCT 04 / Pay date: 25 OCT 04 

CMO FNMA PREASSIGN 00054 5 94999980927% 59500 6,24750 0 .00 0 .00 6,247 .50 Received this period 
DUE 02-25-2034 REG 1,260,000,000 
CUSIP. 31394ACF1 Ex date . 27 SEP 04 / Pay date : 27 SEP 04 

CMO FNMA PREASSIGN 00054 5.94999980927% 5.9500 6,247.50 000 0.00 6,247 .50 Received this period 
DUE 02-25-2034 REG 1,260,000 000 
CUSIP . 31394ACF1 Ex date, 25 AUG 04 / Pay date- 25 AUG 04 

CMO FNMA PREASSIGN 00054 5,94999980927% 5.9500 6,247.50 0.00 0 .00 6,247 .50 Received this period 
DUE 02-25-2034 REG 1,260,000 000 
CUSIP . 31394ACF1 Ex date: 26 NOV 04 / Pay date- 26 NOV 04 

CMO FNMA PREASSIGN 00054 5 94999980927% 59500 6,247.50 0.00 0 .00 6,247 .50 Received this period 
DUE 02-25-2034 REG 1,260,000 000 
CUSIP : 31394ACF1 Ex date, 27 DEC 04 / Pay date: 27 DEC 04 

CMO FNMA PREASSIGN 00054 5.94999980927% 5.9500 6,247.50 0.00 0 .00 6,247 .50 Received this period 
DUE 02-25-2034 REG 1,260,000 000 
CUSIP : 31394ACF1 Ex date: 26 JUL 04 / Pay date : 26 JUL 04 

CMO INDYMAC MBS INC SER 2004-AR12 CL Al 2.8075 4,863.73 0.00 0 .00 4,863 .73 Received this period 
FLT FIT DUE 12-25-2034 REG 1,380,000 000 
CUSIP : 45660NSH4 Ex date: 27 DEC 04 / Pay date, 27 DEC 04 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO INDYMAC MBS INC SER 2004-ARB CL 28175 3.594.17 0 .00 0 .00 3,594.17 Received this period 
2A2AFLT RT DUE 11-25-2034 REG 1 .617,386 050 
CUSIP- 45660N2,13 Ex date: 27 DEC 04 / Pay date : 27 DEC 04 

CMO INDYMAC MBS INC SER 2004-AR8 CL 2.3325 3,244.57 0 .00 0 .00 3,244.57 Received this period 
2A2AFLT RT DUE 11-25-2034 REG 1,624,572 .920 
CUSIP. 4566ON2,13 Ex date. 10 NOV 04 / Pay date, 10 NOV 04 

CMO INDYMAC MBS INC SER 2004-AR8 CL 28175 3,36828 000 0 .00 3,368 28 Received this period 
2A2AFLT RT DUE 11-25-2034 REG 1,614,010 .980 
CUSIP. 4566ON2J3 Ex date. 28 DEC 04 / Pay date : 28 DEC 04 

CMO INDYMAC MBS INC 2004-AR7 MTG 2.3625 2,337.40 000 0.00 2,337 .40 Received this period 
PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 1,235,629 860 
CUSIP . 4566ONT96 Ex date : 25 OCT 04 / Pay date 25 OCT 04 

CMO INDYMAC MBS INC 2004-AR7 MTG 2.2700 1,78250 000 0.00 1,782 .50 Received this period 
PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 1,240,000 000 
CUSIP : 4566ONT96 Ex date : 27 SEP 04 / Pay date 27 SEP 04 

CMO INDYMAC MBS INC 2004-AR7 MTG 26106 2.42735 000 0.00 2,427 .35 Received this period 
PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 1 .232,940.180 
CUSIP . 4566ONT96 Ex date . 26 NOV 04 / Pay date- 26 NOV 04 

CMO INDYMAC MBS INC 2004-AR7 MTG 28-475 2,65242 000 0.00 2,652 .42 Received this period 
PASSTHRU CTF CL A-2 DUE 09-25-2034 REG 1,219,502.400 
CUSIP : 4566ONT96 Ex date : 27 DEC 04 / Pay date : 27 DEC 04 

CMO MASTR ADJ RATE MTGS TA SER 2004-13 38178 6,26791 000 0.00 6,267 .91 Received this period 
CL 2-A-1 DUE 04-21-2034 REG 1,970,000.000 
CUSIP- 576433LIE4 Ex date : 21 DEC 04 / Pay date. 21 DEC 04 

CMO MASTR ADJ RATE MTGS TR SER 2004-13 3.7872 5,822 .86 0.00 0.00 5,822 .86 Received this period 
CL 3-A-7 DUE 11-21-2034 REG 1,845,000 000 
CUSIP . 576433UM6 Ex date : 24 DEC 04 / Pay date- 24 DEC 04 

CMO MASTR AST BACKED SECS TR 2004-HEl 23325 2,936 .25 0.00 0.00 2,936 .25 Received this period 
PASSTHRU CTF CL A-1 2.05 09-25-34 REG 1,815,000 000 
CUSIP . 57643LEE2 Ex date: 25 OCT 04 / Pay date : 25 OCT 04 

CMO MASTR AST BACKED SECS TR 2004-HEI 2 .3325 3.713 .34 000 0.00 3,713 .34 Received this period 
PASSTHRU CTF CL A-1 2 05 09-25-34 REG 1,791,009.330 
CUSIP 57643LEE2 Ex date 26 NOV 04 / Pay date: 26 NOV 04 

CMO MORGAN STANLEY MTG LN TR 2004-2AR 5 .1478 6,67811 000 000 6,678,11 Received this period 
CI-2-A-2 FLT PIT 5.14% DUE 11-25-2034 REG 1 .556,582.170 
CUSIP . 61748HFE6 Ex date : 27 DEC 04 / Pay date . 27 DEC 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO MORGAN STANLEY MTG LN TR 2004-2AR .0000 6,692 .41 000 0 .00 6,692.41 Received this period 
CI-2-A-2 FLT RT 5 14% DUE 11-25-2034 REG 1,560,000.000 
CUSIP : 61748HFE6 Ex date* 29 NOV 04 / Pay date . 29 NOV 04 

CMO MORGAN STANLEY MTG LN TR 2004-2AR 5 .4607 9,318 .18 0.00 000 9,318.18 Received this period 
CI-4-A-11 VAR .01 10-25-34 REG 2,047,706.910 
CUSIP . 611748HEF4 Ex date 27 DEC 04 / Pay date : 27 DEC 04 

CMO MORGAN STANLEY MTG LN TR 2004-2AR .0000 9,59568 0.00 0 .00 9,595.68 Received this period 
CL4-A-1 VAR .01 IG-25-34 REG 2,105,000.000 
CUSIP : 61748HEF4 Ex date* 25 OCT 04 / Pay date 25 OCT 04 

CMO MORGAN STANLEY MTG LN TR 2004-ZAR 5 .4607 9,510 .71 0.00 0 .00 9,510 .71 Received this period 
CL4-A-1 VAR .01 10-25-34 REG 2,087,363 260 
CUSIP : 61748HEF4 Ex date . 26 NOV 04 / Pay date : 26 NOV 04 

CMO RESDNTL AST MTG PRODS INC 2002-RZ2 4 .9800 22332 000 0 .00 223 .32 Received this period 
MTG PASSTHRU CTF CL A-3 4.98 9-25-28 BEO 54,532.810 
CUSIP : 760985KRI Ex date . 26 APR 04 / Pay date, 26 APR 04 

CMO RESDNTL AST MTG PRODS INC 2002-RZ2 4 .9800 849 .53 0.00 0 .00 849 .53 Received this period 
MTG PASSTHRU CTF CL A-3 4 .98 9-25-28 BEO 204,819.310 
CUSIP . 760985KRi Ex date : 25 FEB 04 / Pay date . 25 FEB 04 

CMO RESDNTL AST MTG PRODS INC 2002-RZ2 4 .9800 1,394 .44 0.00 0 .00 1,394 .44 Received this period 
MTG PASSTHRU CTF CL A-3 4.98 9-25-28 BEO 336,192.760 
CUSIP : 760985KR1 Ex date . 26 JAN 04 / Pay date : 26 JAN 04 

CMO RESDNTL AST MTG PRODS INC 2002-RZ2 4 .9800 571 .12 0.00 000 571 .12 Received this period 
MTG PASSTHRU CTF CL A-3 4 .98 9-25-28 BEO 137,701 .820 
CUSIP . 760985KR1 Ex date : 25 MAR 04 / Pay date . 25 MAR 04 

CM0 RESDNTL AST MTG PRODS INC 3 .71 DUE 3.7100 76453 0.00 0 .00 764 .53 Received this period 
09-25-2028 BEO 247,423.330 
CUSIP, 760985MX6 Ex date : 25 AUG 04 / Pay date 25 AUG 04 

CIVIC, RESDNTL AST MTG PRODS INC 3 .71 DUE 3.7100 4,626 .48 0.00 000 4 .626 .48 Received this period 
09-25-2028 BEO 1,500,000.000 
CUSIP : 760985MX6 Ex date. 26 APR 04 / Pay date . 26 APR 04 

CMO RESDNTL AST MTG PRODS INC 3 71 DUE 3.7100 3,82960 000 0.00 3,829 .60 Received this period 
09-25-2028 BEO 1,244,202.440 
CUSIP : 760985MX6 Ex date: 25 MAY 04 / Pay date . 25 MAY 04 

CMO RESDNTL AST MTG PRODS INC 3 71 DUE 3.7100 2,818 .37 0 .00 0 .00 2,818 .37 Received this period 
09-25-2028 BEO 905,854 .040 
CUSIP : 760985MX6 Ex date- 25 JUN 04 / Pay date : 25 JUN 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO RESDNTL AST MTG PRODS INC 3.71 DUE 3.7100 4,633 .43 0.00 0.00 4,633 .43 Received this period 
09-25-2028 BEO 1,500,000.000 
CUSIP : 760985MX6 Ex date 26 JAN 04 / Pay date : 26 JAN 04 

CMO RESDNTL AST MTG PRODS INC 3.71 DUE 3.7100 4,633 .36 0.00 0.00 4,633 .36 Received this period 
09-25-2028 BEO 1,500,000.000 
CUSIP : 760985MX6 Ex date: 25 FEB 04 / Pay date . 25 FEB 04 

CMO RESDNTL AST MTG PRODS INC 3.71 DUE 3.7100 1,824 .35 0.00 0.00 1,824 .35 Received this period 
09-25-2028 BEO 590.521 .830 
CUSIP . 760985MX6 Ex date. 26 JUL 04 / Pay date 26 JUL 04 

CMO RESDNTL AST MTG PRODS INC 3 .71 DUE 3.7100 4,633 .72 0.00 0.00 4,633.72 Received this period 
09-25-2028 BEO 1,500,000 000 
CUSIP . 760985MX6 Ex date 25 MAR 04 / Pay date : 25 MAR 04 

CMO STRUCTURED AST SECS CORP 2004-8 MTG .0000 7,15779 0.00 0.00 7,157.79 Received this period 
PASSTHRU CTF CL 5-A3 DUE 01-01-2034 REG 1,815,000 .000 
CUSIP 86359BWN7 Ex date 25 OCT 04 / Pay date . 25 OCT 04 

CMO STRUCTURED AST SECS CORP 2004-8 MTG .0000 7,148 .98 000 0.00 7,148 .98 Received this period 
PASSTHRU CTF CL 5-A3 DUE 01-01-2034 REG 1,815,000 000 
CUSIP. 86359BWN7 Ex date : 26 NOV 04 / Pay date, 26 NOV 04 

CMO STRUCTURED AST SECS CORP 2004-8 MTG 4.7243 7,145 .14 0.00 000 7,145 .14 Received this period 
PASSTHRU CTF CL 5-A3 DUE 01 -01-2034 REG 1,815,000 000 
CUSIP: 86359BWN7 Ex date : 27 DEC 04 / Pay date : 27 DEC 04 

CMO WAMU MTG PASS-THROUGH CTFS 22600 3,356 .61 0.00 0.00 3,356 .61 Received this period 
2004-AR10PASSTHRU CTFCLA-1-B VAR 1,969,647 .880 
07-25-44 REG 
CUSIP: 92922FWU8 Ex date. 27 SEP 04 / Pay date: 27 SEP 04 

CMO WAMU MTG PASS-THROUGH CTFS 2.3525 3,74788 0 .00 0.00 3,747 .88 Received this period 
2004-AR10PASSTHRU CTF CL A-1-13 VAR 1,959,676 .860 
07-25-44 REG 
CUSIP. 92922FWU8 Ex date : 25 OCT 04 / Pay date : 25 OCT 04 

CMO WAMU MTG PASS-THROUGH CTFS 23575 3,825.12 000 0.00 3,825 .12 Received this period 
2004-AR10PASSTHRU CTF CL A-11-13 VAR 1,947,039.320 
07-25-44 REG 
CUSIP : 92922FWUS Ex date 26 NOV 04 / Pay date. 26 NOV 04 

CMO WAMU MTG PASS-THROUGH CTFS 2.6075 4,200.41 000 0 .00 4,200 41 Received this period 
2004-AR10PASSTHRU CTF CL A-1-B VAR 1,933,073.420 
07-25-44 REG 
CUSIP, 92922FWU8 Ex date : 27 DEC 04 / Pay date : 27 DEC 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO WAMU MTG PASS-THROUGH CTFS 2.5706 3,641 .58 0.00 0 .00 3,641 .58 Received this period 
2004-AR12CL A-2A VAR DUE 10-25-2044 REG 1,815,000,000 
CUSIP . 92922FZFB Ex date : 26 NOV 04 / Pay date 26 NOV 04 

CMO WAMU MTG PASS-THROUGH CTFS 2.5706 3,868 .17 0.00 0 .00 3,868 17 Received this period 
2004-AR12CL A-2A VAR DUE 10-25-2044 REG 1,800,893.280 
CUSIP . 92922FZF8 Ex date . 27 DEC 04 / Pay date . 27 DEC 04 

CMO WAMU MTG PASS-THROUGH CTFS 2004-AR7 39630 4,788 .41 0.00 0 .00 4,788.41 Received this period 
CL A-6 DUE 07-25-2034 REG 1,449,999.990 
CUSIP : 92922FTB4 Ex date. 25 AUG 04 / Pay date 25 AUG 04 

CMO WAMU MTG PASS-THROUGH CTFS 2004-AR7 39630 4,788 .75 0.00 000 4,788 .75 Received this period 
CL A-6 DUE 07-25-2034 REG 1,449,999 .990 
CUSIP : 92922FTB4 Ex date: 27 SEP 04 / Pay date. 27 SEP 04 

CMO WAMU MTG PASS-THROUGH CTFS 2004-AR7 3 .9630 4,78908 0.00 0 .00 4,789 .08 Received this period 
CL A-6 DUE 07-25-2034 REG 1,449,999 .990 
CUSIP . 92922FTB4 Ex date, 26 JUL 04 / Pay date : 26 JUL 04 

CMO WAMU MTG PASS-THRU CTFS 2004-AR4 3 .8103 4,66944 0.00 0 .00 4,669 .44 Received this period 
MTGPASSTHRU CTF CL A-6 VAR 02-25-2034 1 .470,000.000 
REG 
CUSIP 92922FPT9 Ex date, 27 DEC 04 / Pay date. 27 DEC 04 

CMO WAMU MTG PASS-THRU CTFS 2004-AR4 0000 4,670 .27 0.00 0 .00 4,670 27 Received this period 
MTGPASSTHRU CTF CL A-6 VAR 02-25-2034 1,470,000 000 
REG 
CUSIP . 92922FPT9 Ex date . 26 NOV 04 / Pay date. 26 NOV 04 

CMO WAMU MTG PASS-THRU CTFS 2004-AR4 .0000 4,670 .71 0.00 000 4,670 .71 Received this period 
MTGPASSTHRU CTF CL A-6 VAR 02-25-2034 1,470,000 000 
REG 
CUSIP . 92922FPT9 Ex date : 25 OCT 04 / Pay date . 25 OCT 04 

CMO WAMU MTG PASS-THRU CTFS 2004-AR4 .0000 4,670 .41 0.00 000 4,670 .41 Received this period 
MTGPASSTHRU CTF CL A-6 VAR 02-25-2034 1,470,000 000 
REG 
CUSIP : 92922FPT9 Ex date . 27 SEP 04 1 Pay date . 27 SEP 04 

CMO WELLS FARGO MTG BACKED SECS 2004-S 3 .5414 3,939 .79 0 .00 000 3,939 .79 Received this period 
TR CL A-7 DUE 09-25-2034 REG 1,335,000 .000 
CUSIP 94981WAL9 Ex date : 26 NOV 04 / Pay date. 26 NOV 04 

CMO WELLS FARGO MTG BACKED SECS 2004-S 3 .5414 3,938 .75 0 .00 0 .00 3,938 .75 Received this period 
TR CL A-7 DUE 09-25-2034 REG 1,465,000 .000 
CUSIP : 94981WAL9 Ex date : 27 DEC 04 / Pay date : 27 DEC 04 
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Northern Trust Generatedby Northem Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO WELLS FARGO MTG BACKED SECS 2004-S 35416 3,939 .71 0 .00 0 .00 3,939 .71 Received this period 
TR CL A-7 DUE 09-25-2034 REG 1,335,000.000 
CUSIP : 94981WAL9 Ex date 26 OCT 04 / Pay date: 26 OCT 04 

CMO WELLS FARGO MTG BACKED SECS 2004-S 35416 3,422 .86 0 .00 0 .00 3,422.86 Received this period 
TR CL A-7 DUE 09-25-2034 REG 1,335,000 000 
CUSIP 94981WAL9 Ex date- 28 SEP 04 / Pay date, 28 SEP 04 

CMO 1ST HORIZON MTG PASS TR 2004-5 6 .2500 6,930 .81 0 .00 0 .00 6,930.81 Received this period 
II .A-1 6 25 08-25-2017 REG 1,330,715.670 
CUSIP- 32051 D5T5 Ex date: 26 NOV 04 / Pay date : 26 NOV 04 

CMO 1ST HORIZON MTG PASS TR 2004-5 62500 6,672 .71 0.00 0 .00 6,672.71 Received this period 
II-A-11 6 .25 08-25-2017 REG 1,281,161 .890 
CUSIP . 32051 D5T5 Ex date. 27 DEC 04 / Pay date . 27 DEC 04 

CMO FNMA PREASSIGN 00054 5.94999980927% .0000 6,03925 0.00 0.00 6,039 25 Income purchased this period 
DUE 02-25-2034 REG 1 .260,000.000 
CUSIP . 31394ACF1 Trade date . 17 JUN 04 / Settlement date . 30 JUN 04 

CMO MASTR ADJ RATE MTGS TR SER 2004-13 .0000 6,058 .38 0.00 0.00 6,058.38 Income purchased this period 
CL 2-A-1 DUE 04-21-2034 REG 1,970,000.000 
CUSIP, 576433LIE4 Trade date, 27 OCT 04 / Settlement date . 30 NOV 04 

CMO MASTR ADJ RATE MTGS TR SER 2004-13 .0000 5,628 .43 0.00 0.00 5,628.43 Income purchased this period 
CIL 3-A-7 DUE 11-21-2034 REG 1,845,000 000 
CUSIP- 576433LIM6 Trade date: 05 NOV 04 / Settlement date, 30 NOV 04 

CMO MORGAN STANLEY MTG LN TR 2004-2AR 0000 6,24503 0.00 0.00 6,245.03 Income purchased this period 
CI-2-A-2 FILT FIT 5.14% DUE 11-25-2034 REG 1 .560,000.000 
CUSIP 61748HFE6 Trade date- 21 OCT 04 / Settlement date. 29 OCT 04 

CMO MORGAN STANLEY MTG LN TR 2004-2AR 0000 6,87397 0.00 0.00 6,873.97 Income purchased this period 
CL4-A-1 VAR .01 10-25-34 REG 1,560,000 000 
CUSIP . 611748HEF4 Trade date . 23 SEP 04 / Settlement date, 30 SEP 04 

CMO MORGAN STANLEY MTG LN TA 2004-2AR .0000 2,401 .48 0.00 000 2,401 48 Income purchased this period 
CL4-A-1 VAR 01 10-25-34 REG 545,000.000 
CUSIP : 61748HEF4 Trade date : 24 SEP 04 / Settlement date . 30 SEP 04 

CMO STRUCTURED AST SECS CORP 2004-8 MTG .0000 6,93258 000 0.00 6,932.58 Income purchased this period 
PASSTHRU CTF CIL 5-A3 DUE 01-01-2034 REG 1 .815 .000.000 
CUSIP . 86359BWN7 Trade date 16 SEP 04 / Settlement date . 30 SEP 04 

CMO WA MUT MTG SECS CORP SER 2004-AR14 42832 4,034 .94 0.00 0.00 4,034.94 Income purchased this period 
CL At 4 .2832 DUE 01-25-2035 REG 1,785,000.000 
CUSIP- 939336V91 Trade date* 08 DEC 04 / Settlement date : 20 DEC 04 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Fab 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO WAMU MTG PASS-THROUGH CTFS 1 .8700 - 668.04 000 0.00 - 668 04 Income purchased this period 
2004-AR1 OPASSTHRU CTF CL A-1 -B VAR 1,969,647.880 
07-25-44 REG 
CUSIP. 92922FWU8 Trade date- 27 AUG 04 / Settlement date . 01 SEP 04 

CMO WAMU MTG PASS-THROUGH CTFS 2004-AR7 3.9630 3,671.63 000 0.00 3,671.63 Income purchased this period 
CL A-6 DUE 07-25-2034 REG 1,449,999 990 
CUSIP, 92922FTB4 Trade date : 21 JUN 04 / Settlement date . 24 JUN 04 

CMO WAMU MTG PASS-THRU CTFS 2004-AR4 .0000 - 777.88 0.00 0.00 - 777 88 Income purchased this period 
MTGPASSTHRU CTF CL A-6 VAR 02-25-2034 1,470,000.000 
REG 
CUSIP: 92922FPT9 Trade date: 03 AUG 04 / Settlement date : 06 AUG 04 

CMO WELLS FARGO MTG BACKED SECS 2004-S .0000 3,423.93 000 0.00 3,423 93 Income purchased this period 
TR CL A-7 DUE 09-25-2034 REG 1,160,000.000 
CUSIP: 94981WAL9 Trade date : 29 JUL 04 / Settlement date : 31 AUG 04 

CMO WELLS FARGO MTG BACKED SECS 2004-S 35416 - 27549 0.00 0.00 - 275.49 Income purchased this period 
TR CL A-7 DUE 09-25-2034 REG 175,000000 
CUSIP. 94981WAL9 Trade date . 14 SEP 04 / Settlement clate- 17 SEP 04 

CMO WELLS FARGO MTG BACKED SECS 2004-S 3.5414 - 242.99 000 0.00 - 242.99 Income purchased this period 
TR CL A-7 DUE 09-25-2034 REG 130,000.000 
CUSIP: 94981WAL9 Trade date: 15 DEC 04 / Settlement date . 20 DEC 04 

CMO I ST HORIZON MTG PASS TR 2004-5 6.2500 6,468.76 0.00 0.00 6,468.76 Income purchased this period 
II-A-1 62508-25-2017 REG 1 .330,715 .670 
CUSIP- 32051 D5T5 Trade date: 12 OCT 04 / Settlement date : 29 OCT 04 

##CMO CR SUISSE 1ST BSTN MTG SECS CORP 7.3250 796.75 0.00 000 796.75 Income sold this period 
COMLPASSTHRU2000-Cl A-1 7.3257-15-0 186.464 .740 
CUSIP. 22540ASM1 Trade date, 28 JAN 04 / Settlement date : 02 FEB 04 

##CMO CR SUISSE 1ST BSTN MTG SECS CORP 4.6660 736.19 000 0.00 736.19 Income sold this period 
2003-CK2 CL A-3 DUE 03-15-2036 BEO 1,420,000 000 
CUSIP. 22541NS75 Trade date. 23 JAN 04 / Settlement date: 05 FEB 04 

CMO MASTR AST BACKED SECS TR 2004-HEl 23325 560.97 0.00 0.00 560.97 Income sold this period 
PASSTHRU CTF CL A-1 2 05 09-25-34 REG 1,731,605.340 
CUSIP. 57643LEE2 Trade date . 30 NOV 04 / Settlement date . 01 DEC 04 

CMO WA MUT MTG SECS CORP SER 2004-AR14 4,2832 6,158.88 000 0.00 6,158.88 Income sold this period 
CL Al 4 2832 DUE 01 -25-2035 REG 1,785,000.000 
CUSIP. 939336V91 Trade date . 09 DEC 04 / Settlement date. 30 DEC 04 
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Northern Trust Generatedby Northern Trust from reviewed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Fixed income 
CMO WAMU MTG PASS-THROUGH CTFS 2004-AR7 3 .9630 4,629 .12 0 .00 0.00 4,629 .12 Income sold this period 
CIL A'6 DUE 07-25-2034 REG 1,449,999 .990 
CUSIP. 92922FTB4 Trade date : 29 SEP 04 / Settlement date : 30 SEP 04 

Total non-government backed c.m.o .s 12,699.50 0.00 0.00 12,699.50 Receivable last period 
65,126.84 0.00 0.00 65,126 .84 Receivable this period 

271,264.76 0.00 - 0 .00 271,264 .76 Received this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 

- 59,742 .78 0.00 0.00 - 59,742 .781ncome purchased this period 
12,881 .91 0.00 0.00 12,881 .91 Income sold this period 

2/ti,UJ1 .23 0.00 U.UU 276,93T.7,TEa-m__eV income 
Index linked government bonds 

United States - USD 
US TREAS INTS INFLATION-INDEXED NT 3.7806 8,149.79 000 0.00 8,149.79 Received this period 
35DUE01-15-2011 BEO 430.000000 
CUSIP' 9128276R8 Ex date : 15 JUL 04 / Pay date . 15 JUL 04 

US TREAS NTS INFLATION INDEXED 3.375 4.0286 3,577.96 0.00 0.00 3,577.96 Income purchased this period 
DUE01-15-2007 REG 665,000.000 
CUSIP. 91128272M3 Trade date. 30 AUG 04 / Settlement date : 02 SEP 04 

US TREAS NTS INFLATION INDEXED 3.375 36981 6,349.32 000 0.00 6,349 32 Income purchased this period 
DUE01-15-2007 REG 515,000.000 
CUSIP. 9128272M3 Trade date: 04 MAY 04 / Settlement date* 07 MAY 04 

US TREAS NTS INFLATION INDEXED 3 375 40346 2,56299 000 0.00 2,562.99 Income purchased this period 
DUEOI-15-2007 REG 365,000000 
CUSIP, 9128272M3 Trade date. 16 SEP 04 Settlement date . 17 SEP 04 

US TREAS NTS INFLATION-INDEXED INT 37806 8,05727 000 000 8,057.27 Income purchased this period 
35DUE01-15-2011 BEO 430,000.000 
CUSIP 9128276R8 Trade date . 08 JUL 04 Settlement date. 13 JUL 04 

US TREAS NTS INFLATION-INDEXED NT 3.7806 - 286.65 0.00 000 - 286.65 Income purchased this period 
35DUEOI-15-2011 BEO 185,000000 
CUSIP- 9128276R8 Trade date : 27 JUL 04 Settlement date: 30 JUL 04 

US TREAS NTS INFLATION INDEXED 3.375 36981 7,562.11 0.00 0.00 7,562.11 Income sold this period 
DUEOI-15-2007 REG 515,000.000 
CUSIP 9128272M3 Trade date: 27 MAY 04 / Settlement date : 28 MAY 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 

Fixed income 

US TREAS NTS INFLATION INDEXED 3 375 40346 11 .862 .60 000 0 .00 11,862.60 Income sold this period 
DUE01-15-2007 REG 1,030,000 000 
CUSIP. 9128272M3 Trade date . 25 OCT 04 / Settlement date: 28 OCT 04 

US TREAS NTS INFLATION-INDEXED NT 3 .8031 2,16451 000 0 .00 2,164 .51 Income sold this period 
3.5 DUE 01-15-2011 BEO 615,000.000 
CUSIP: 9128276RB Trade date: 13 AUG 04 / Settlement date : 18 AUG 04 

Total Index linked government bonds 0.00 0.00 0.00 0.00 Receivable last period 
0.00 0.00 0.00 0 .00 Receivable this period 

8,149.79 0.00 0.00 8,149.79 Received this period 
0.00 0.00 0.00 0 .00 Broker commissions recaptured 
0 .00 0.00 0.00 0.00 Tax recoverable last period 
0 .00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 

- 20,834.19 0.00 0.00 20,834 .19income purchased this period 
21,589 .22 0.00 0.00 21,569.22 Income sold this period 
8,9U4.82 U.ou 8,91J4 .52 tarneo income 

Total fixed Income 1,275,823 .32 0.00 0.00 1,275,823.32 Receivable last period 
1,271,286 .26 0.00 0 .00 1,271,286 .26 Receivable this period 
7,940,427 .40 0.00 0.00 7,940,427 .40 Received this period 

000 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0 .00 0.00 Tax recoverable this period 
0.00 0.00 0 .00 0.00 Tax reclaims received 

- 2,189,874 .44 0.00 0 .00 2,189,874 .44[ncome purchased this period 
1,751,364 .49 0.00 0 .00 1,751,364 .49 Income sold this period 
/,491 . ;JdU .J9 U.UU 0.00 Z,491,38U .39 hamea income 

Cash and cash equivalents 

Short term Investment funds 

United States - USD 
MFB NORTHN INSTL FIDS DIVERSIFIED ASSETS .6989 4,226.37 0 .00 0 .00 4,226 37 Receivable last period 
PORTFOLIO 539,460690 
CUSIP . 665278107 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 1 .8090 31,034.92 0 .00 0 .00 31,034.92 Receivable this period 
PORTFOLIO 694,453 .190 
CUSIP : 665278107 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 4,226.37 000 0.00 4,226 .37 Received this period 
PORTFOLIO 535,911 .690 
CUSIP: 665278107 Ex date. 31 DEC 03 / Pay date. 02 JAN 04 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 
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Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Fab 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 
MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 6,424 .21 0 .00 0.00 6,424 21 Received this period 
PORTFOLIO 500,126750 
CUSIP : 665278107 Ex date : 30 APR 04 / Pay date : 03 MAY 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 6,702 .96 000 000 6,702.96 Received this period 
PORTFOLIO 483,447690 
CUSIP : 665278107 Ex date : 30 JUN 04 / Pay date, 01 JUL 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 33,31480 0 .00 0.00 33,314 80 Received this period 
PORTFOLIO 584,370960 
CUSIP, 665278107 Ex date . 29 OCT 04 / Pay date: 01 NOV 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 6,827 .37 000 000 6,827 .37 Received this period 
PORTFOLIO 483,561 .300 
CUSIP : 665278107 Ex date . 31 MAR 04 / Pay date . 01 APR 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS 0000 35,29006 000 000 35,290 06 Received this period 
PORTFOLIO 466,358650 
CUSIP : 665278107 Ex date : 30 SEP 04 / Pay date, 01 OCT 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 4,993 .15 000 0.00 4,993.15 Received this period 
PORTFOLIO 606.178080 
CUSIP . 665278107 Ex date : 30 JAN 04 / Pay date . 02 FEB 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 5,811 .16 0.00 0.00 5,811 .16 Received this period 
PORTFOLIO 998,208.740 
CUSIP : 665278107 Ex date : 27 FEB 04 / Pay date . 01 MAR 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 26,288 .07 0.00 0.00 26,288.07 Received this period 
PORTFOLIO 994,525.360 
CUSIP . 665278107 Ex date : 31 AUG 04 / Pay date. 01 SEP 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 7,75199 0,00 0.00 7,751 .99 Received this period 
PORTFOLIO 456,383.130 
CUSIP, 665278107 Ex date* 30 JUL 04 / Pay date- 02 AUG 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 32,16626 0.00 0 .00 32,166 26 Received this period 
PORTFOLIO 645,728.260 
CUSIP : 665278107 Ex date : 30 NOV 04 / Pay date : 01 DEC 04 

MFB NORTHN INSTL FOS DIVERSIFIED ASSETS .0000 7,734 .93 0.00 0 .00 7,734.93 Received this period 
PORTFOLIO 565,870.150 
CUSIP : 665278107 Ex date : 28 MAY 04 / Pay date, 01 JUN 04 

SHORT TERM INTEREST ADJUSTMENT 4716 9308 000 0.00 93 08 Received this period 
0 .000 

CUSIP . 824999AA4 Ex date . 04 FEB 04 / Pay date : 04 FEB 04 
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Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 

SHORT TERM INTEREST ADJUSTMENT .4716 7 .68 0 .00 0 .00 7 68 Received this period 
0 .000 

CUSIP. 824999AA4 Ex date . 05 MAY 04 / Pay date. 05 MAY 04 

SHORT TERM INTEREST ADJUSTMENT .4716 4138 0.00 0.00 41 .38 Received this period 
0.000 

CUSIP. 824999AA4 Ex date : 06 JAN 04 / Pay date . 06 JAN 04 

SHORT TERM INTEREST ADJUSTMENT .4716 3894 0.00 0.00 38.94 Received this period 
0000 

CUSIP- 824999AA4 Ex date : 04 AUG 04 / Pay date: 04 AUG 04 

SHORT TERM INTEREST ADJUSTMENT 4716 34.97 000 0.00 34.97 Received this period 
0000 

CUSIP. 824999AA4 Ex date- 05 OCT 04 / Pay date : 05 OCT 04 

Total short term Investment funds 4,226.37 0.00 0.00 4,226.37 Receivable last period 
31,034 .92 0.00 0.00 31,034.92 Receivable this period 
177,747.38 0.00 0.00 177,747.38 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 

Total cash and cash equivalents 4,226.37 0.00 0.00 4,226.37 Receivable last period 
31,034 .92 0.00 0.00 31,034 .92 Receivable this period 
177,747 .38 0.00 0.00 177,747 .38 Received this period 

0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this period 
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Northern Trust Generated by Northam Trust from re via wed periodic data on 2 Feb 05 

Description Rate 
Asset ID/Dates Shares/PAR Gross amount Tax recoverable Tax withheld Net amount Transaction type 

Income 
Cash and cash equivalents 
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Cash and cash equivalents 
Currency 

United States - USD 
PAID TATTERSALL ADVISORY GROUP .0000 56,95746 0.00 0.00 - 56,957 .46 Paid this period 
REPRESENTING INVESTMENT MANAGEMENT FEES 0000 
FOR QUARTER ENDING 06/30/04 . 
Value date : 21 APR 04 / Entry date : 21 APR 04 

Total currency 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

- 56,957.46 0.00 0.00 - 56,957.46Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
000 0.00 0.00 0.00 Income sold this period 

56,957 .46 U.UU U.UU - 56,U.-.)/.4bt:xpenses recognizea 

Total cash and cash equivalents 0.00 0.00 0.00 0.00 Payable last period 
0.00 0.00 0.00 0.00 Payable this period 

56,957.46 0.00 0.00 - 56,957.46Paid this period 
0.00 0.00 0.00 0.00 Broker commissions recaptured 
0.00 0.00 0.00 0.00 Tax recoverable last period 
0.00 0.00 0.00 0.00 Tax recoverable this period 
0.00 0.00 0.00 0.00 Tax reclaims received 
0.00 0.00 0.00 0.00 Income purchased this period 
0.00 0.00 0.00 0.00 Income sold this Period 
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~,!"2k2473 nt'number, S4L, SfizMment.'~', R 

LL' ., Account Name *FREEDOM : FORUM . -TATTER -SL, 
D W, '~14N 04 ~ij' EC, 0 

Funding & Disbursement Summary 
Transaction amount Realized gainAoss 

Page 448 of 4512 

Transaction type Receipts Disbursements Market value Cost Cost on gajrdlosg' Market Translation Total 

Security Deliveries 000 000 0.11 0.11 0.00 0.00 000 0.00 
0.00 

Interportfolio Transfers Out 0.00 36,926,379 .91 000 0.00 36,926,379.91 0.00 0.00 0.00 
0.00 

Interportfolio Transfers In 55,000,000 00 0.00 0.00 0.00 55,000,000 .00 000 0.00 0.00 
0.00 

0 00 . 0 DO :'- ., JDJ I . , :, . 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 



71-77 777 .. . . . . . 777',17-7: 7 77 7,7=77 'S 'ildie 
Acclount'n P6 umben2 4734,~ "o 

-TATTERSAL4-SL Account Name *FREEDOM,, ~FORUM' 
~~N 04,-~ 31;DEC' 

Page 449 of 45,: Funding & Disbursement Detail 
Security Deliveries 

Value clat 
Entry date SecuritV description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

2 Jan 04 UNITED STATES DOLLARS 000 000 - 539,460 .69 000 0 .00 0 .00 
2 Jan 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

14 Jan 04 UNITED STATES DOLLARS 0 .00 0.00 2 .000,000 .00 000 0.00 0.00 
14 Jan 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

16 Jan 04 UNITED STATES DOLLARS 0.00 000 2,000,000.00 000 0.00 0.00 
16 Jan 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

2 Feb 04 UNITED STATES DOLLARS 000 000 620,302.63 000 0.00 000 
2 Feb 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

I Mar 04 UNITED STATES DOLLARS 000 000 1,013,113 .14 0.00 0.00 0 .00 
I Mar 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

30 Mar 04 UNITED STATES DOLLARS 0 .00 0.00 1,500,000 .00 000 0 .00 0 .00 
30 Mar 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

1 Apr 04 UNITED STATES DOLLARS 000 000 - 498,465 .70 0.00 0 .00 0.00 
I Apr 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

Northern Trust Generated by Northem Trust from reviewed periodic data on 2 Feb 05 

Value date 
Entry dat Security description Transaction amount Realized galn/loss 
Asset ID Transaction description Market value Cost Cost on gain/loss Market Translation Total 

23 Apr 04 FNMA PREASSIGN 00489 6 5 12-25-2042 004 0 .04 0.00 000 0.00 0.00 
23 Apr 04 Shares/PAR - .040 0.00 
CUSIP 313MWJ4 TO REMOVE RESIDUAL VALUE . 

23 Apr 04 FNMA REMIC SER 2003-W15 CL 1A1 6.5 0.07 007 000 0 .00 0.00 0.00 
23 Apr 04 07-25-2043 0.00 
CUSIP 31393TB54 Shares/PAR, -070 

TO REMOVE RESIDUAL VALUE . 

Total security deliveries - 0 .11 - 0.11 0 .00 0.00 0 .00 0.00 
0 .00 

Interportfolio Transfers Out 



Value date Realized gainAoss Entry date Security description 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

12 Apr 04 UNITED STATES DOLLARS 0.00 000 - 4,000,000.00 000 000 0 .00 
12 Apr 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 
TRANSFER FUNDS PER CLIENT DIRECTION 

3 May 04 UNITED STATES DOLLARS 000 0.00 - 519,035.19 0.00 0.00 0 .00 
3 May 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

3 May 04 UNITED STATES DOLLARS 000 0.00 2,000,000.00 0.00 0.00 0 .00 
3 May 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

18 May 04 UNITED STATES DOLLARS 0.00 0.00 3,000,000.00 0 .00 0.00 0 .00 
18 May 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

1 Jun 04 UNITED STATES DOLLARS 000 000 614,139 .86 0 .00 0 .00 0 .00 
1 Jun 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

18 Jun 04 UNITED STATES DOLLARS 0.00 0 .00 932,309 .00 000 000 0 .00 
18 Jun 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

1 Jul 04 UNITED STATES DOLLARS 0 .00 0 .00 492,983 .34 0 .00 0 .00 000 
I Jul 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

I Jul 04 UNITED STATES DOLLARS 000 000 1,000 .000 00 0 .00 0 .00 0.00 
I Jul 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

12 Jul 04 UNITED STATES DOLLARS 000 0 .00 1,000,000 00 0 .00 000 0.00 
12 Jul 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

26 Jul 04 UNITED STATES DOLLARS 0 .00 0 .00 2,000,000 .00 0 .00 0 .00 000 
26 Jul 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 
TRANSFER FUNDS PER CLIENT DIRECTION 

2 Aug 04 UNITED STATES DOLLARS 000 0 .00 - 474,492 .95 0 .00 0.00 0.00 
2 Aug 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

Generated by Northam Trust from reviewed periodic data on 2 Feb 05 Northern Trust 
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Page 451 of 45Z Funding & Disbursement Detail 
Interportfolio Transfers Out 

29 Oct 04 UNITED STATES DOLLARS 000 0.00 1,500.000.00 0.00 0.00 0.00 
29 Oct 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM . CASH PER 
SPONSOR DIRECTION 

1 Nov 04 UNITED STATES DOLLARS 0.00 000 585,82237 0.00 0.00 0.00 
1 Nov 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

1 Dec 04 UNITED STATES DOLLARS 0.00 000 647,041 .71 0.00 0.00 0.00 
1 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

16 Dec 04 UNITED STATES DOLLARS 000 000 - 2,000,000.00 000 0.00 0.00 
16 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM -CASH PER 
SPONSOR DIRECTION 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 

Value date 
T _ L Realized gain/loss ffin_'_~dale S=tdesc,(,p !on 

Asset ID 
on 

scription Market value Cost Transaction amount Market Translation Total 

13 Aug 04 UNITED STATES DOLLARS 0 .00 000 1,500,000.00 0.00 0.00 0 .00 
13 Aug 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

30 Aug 04 UNITED STATES DOLLARS 0 .00 0 .00 1,000 .000.00 0 .00 0 .00 0 .00 
30 Aug 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 

1 Sep 04 UNITED STATES DOLLARS 0.00 000 1,008 .849 .79 0 .00 0 .00 0.00 
1 Sep 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM . CASH 

30 Sep 04 UNITED STATES DOLLARS 000 0.00 1,000,000 00 000 0 .00 0.00 
30 Sep 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM . CASH PER 
SPONSOR DIRECTION 

I Oct 04 UNITED STATES DOLLARS 0 .00 000 480,363 .54 0.00 0 .00 0.00 
1 Oct 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH 

7 Oct 04 UNITED STATES DOLLARS 000 000 - 1,500,000 00 0.00 0.00 0100 
7 Oct 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM - CASH PER 
SPONSOR DIRECTION 
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Funding & Disbursement Detail 
InterPortfolio Transfers out 

Page 452 of 45z' 

jLalue date 
Entry date S=tides2ri, !on Realized gain/loss T on d~SL 
Asset ID cription Market value Cost Transaction amount Market Translation Total 

28 Dec 04 UNITED STATES DOLLARS 0 .00 000 - 1,500,000 .00 000 0.00 0.00 
28 Dec 04 TRANSFERRED TO INVESTMENT MANAGEMENT ADVISORY 

ACCOUNT 26-02172, FREEDOM FORUM -CASH 

Total Interportfollo transfers out 0 .00 0 .00 36,926,379.91 0.00 0 .00 0.00 

Interportfolio Transfers In 
Value dat 
Entry date Security description Realized gain/loss 
Asset ID Transaction description Market value Cost Transaction amount Market Translation Total 

11 Aug 04 UNITED STATES DOLLARS 000 0.00 55,000,000.00 0.00 0 .00 0 .00 
11 Aug 04 RECEIVED BY TRANSFER FROM INVESTMENT 

MANAGEMENT ADVISORY ACCOUNT 26-32083, FREEDOM 
FORUM - BARCLAYS I'D PER SPONSOR DIRECTION 

Total Interportfollo transfers In 0 .00 0 .00 55,000,000 .00 0 .00 0.00 0 .00 



Total Fixed Income 0.00 1,901,956.14 1,901,956.14 0.00 
0.00 

Total' C) ~?tsl,.PayT~hlt lncorris'~ b A N 

Northern Trust Generated by Northern Trust from reviewed periodic data on 2 Feb 05 
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Capital Change Detail Page 453 of 45Z 

Realized gairdloss 

'I 
1nI security descriDtion/Asset ID Original Payment Resulting security description/Asset ID Resulting Market 

Ex date Wr 
; s 

cost Change description Amount Shares cost Translation 

Fixed Income 
United States 

26 Apr 04 CMO RESONTL AST MTG PRODS INC 0 00 CALLED 54,532 81 PAR AT $ 54,532 .81 0 .00 0 .00 
2002-RZ2 MTG PASSTHRU CTF CL 1 .000 00 FULL REDEMPTION AS OF CMO RESONTL AST MTG PRODS INC 2002-RZ2 - 54,532.81 0 .00 
A-3 4 98 9-25-28 BED CUSIP 2004-04-25 REG 07 SECURITY MTG PASSITHRU CTF CL A-3 4 98 9-25-28 BEO 
760985KR1 4738993 CUSIP 760985KRI CUSIP . 760985KR1 

-54,532810 

16 Jul 04 FORD CR FLOORPLAN MASTER OWNER 0.00 CALLED 1,600,000 00 PAR AT 1,600,000 .00 0 .00 0 .00 
TR 2001-1 NT CL A FLTG RATE $100 00 FULL CALL AS OF FORD CR FLOORPLAN MASTER OWNER TR 2001-1 - 1,600,000.00 0 .00 
07-17-2006 BED CUSIP 7-15-04 REG 07 CUSIP 34528PAA4 NT CL A FLTG RATE 07-17-2006 BEO 
34528PAA4 SECURITY 4285062 CUSIP. 34528PAA4 

.1,600,000 000 

25 Aug 04 CMO RESDNTL AST MTG PRODS INC 0 .00 CALLED 247,423 33 PAR AT $ 247,423.33 000 000 
3 71 DUE 09-25-2028 BED 1 .000 00 FULL REDEMPTION AS OF CMO FIESDNTL AST MTG PRODS ]NO 3 71 DUE - 247,423.33 000 
CUSIP 760985MX6 2004-08-25 REG 07 SECURITY 09-25-2028 BEO CUSIP . 760985MX6 

4738883 CUSIP 760985MX6 -247 .423 330 

Total United States 0.00 1,901,956 .14 1,901,956.14 0.00 
0.00 
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