222371AA4 COUNTRYWIDE C T
427AC8_(SAFECO C 201§ 38

G SYSTEM INCSR
P SER D9.00 DUE 0!

R BROADCASTING SYSTEM INCSR
ATING CORP SER D9,00 DUE 0¢
D

I

I 66
I e ——
I

&

10,000/
! 7.000
;. 15,000;
115K 554, 5,000

_36/01] § 1,850;  3,000:
. 2150010 § 2,895 3,000,
211501} $ 3,081 3,000,
C4 ;DA P&LE 422102 ‘ 2,000:
C4 |DAYTON P&L8.125 DU /2031 M&S 1 |~ 10/1/02; $. 4,643  5000!
.;HOUSTON LIGHT & POWER CAPITALTR IS~ 3/1/02; $ 5085 5,000:
AR[ | 12/20/00' $ 6702, 10,000,
| 4122/047 $" T 5,023 5,000
_A4/01) 5080 5000,
Of  4/22/041 $ 5,023 5,000.
_..8/29/02{ § 15480  15,000]
_10/3/00 - 1,000;
:DEUTSCHE TELEKOM INT FiN BONDS8.00 L~ 147101} $ 3,000,

P
i

3,205




C 8
786427AC8 SAFECO CAPITAL TRUS
SAFECO CAPITAL TRUS

iTYCO INTL GROU SA
.:SAFECO CAPITA

. 8128002 '8~ 267017 " 25,00¢
A2 8 19748 2,000
718/ 19,638, 20,0
25101 § 6,802 /,0

915/03; $ 4432 5,000
6/22001; $ 6,132 5,000

984119ACT | XEROX CAPITAL TRUST | CO GUARNTEE |
2016158Q3 {COMMERCIAL CREDIT CQ NOTE10,00 DUE




P
AL CREDIT CO NOTE10.00 DUE |

TRUST BOND§.796 DUI
CONSECO FINANCE TRUST BONDS.7

II"" |

61901, § 2,346
6/19/01] § 2

8/16/00: $

, 11/7/03; §

P1621CAAT 'BAVARIA SA. / REGS8.875 DUE 11/01/2010 & f 2/9/04, $ 15971
MIDLAND BANK PLC SUBORDINATATED NGO~ 11/19/02; § 12,028
AMERICAN GENERAL CAPITAL Il COGUARA' 11/19/02; § 26,840,

25156PABS DEUTSCHE TELEKOM INT FIN BONDSS, 00L  8M7/01"§ 3,358

3,000;



40420EAA5
46623PAA2

Lin et 3y

10
.50
100
26
~ 4,000;
4,000
10263 10 000
, o $ 40750 4,000!
: 75T 8802, $ 4,075 4,000
62874HAA3 iNB CAPITAL TF 4,166! 4,000
_62874HAA3 INB CAI T8. T § 7278 7,000
7 ;  CAPITAL TR ) SUARNTS.29 | igs 4000
9359 ~ 10,000,
45559¢ 50,000
[l G6932NABS TPARMALAT : 66,074: 100,000
14055XAC6 " INTER AME DEVELOPH ""‘s.szs DUE  6/29/01: $ 42288,  40,000:
71713UAW2 IPHARMACIA CORPIMULTI CPNB.60 DUE 121~ 202305 § 79,276 68,000

i




m2aty:|
2,000
..1,000;
2,000;
3,000
7,000
.....4,000
i 1 3,885: 4,000
5 DL 91100 $ 4,073 4,000
\WELLS FARFO MTG 2001 IA36.75 DUE 08/25  7/16/01, $ 10 10,000
AK STEEL CORP7.75 DUE 0 ) ' 8@/04‘ , 4 5,000
AK STEEL CORP7.75 DUE 0 . ) $ 9,02 10,000
R STEEL CORPY7. 76 DUE A L. 831/040 $ 5000
7,000
... 4,000
10,000
8,000

_iSAFECO CAPITAL TRUST 18.072 DUE

(1SAFECO CAPITAL TRUST 18,072 DUE 07/15/;

- O 200
WELLS FARGO CAPITAL SEC /.96 DUE 8 9982
GENERAL AMERICAN TRANSS. ‘

71AA IN E CAPITAL | COMPANYGUAR|
86427AC8 ISAFECO CAPITAL TRI 72 DUE 07/15/;
0211

92344GAK2 |GCB VERIZON GLOBAL FDG6.75 DUE 12/01/ ~ 8/8/02!
902118AB4 . TYCO INTERNATIONAL GROUP $A8.375 DU 2122101

00206HH72 {ATST CAPITAL CORP CO GUARANTEED MT~ 3/6/02] ¢




"'8/30/00; § 2,067,
8/30/00; $ 1,973
69

1 |
| |
ININTOINI DD O :

| ®: ‘ ‘
| ;

'10 000:
7,000
5,000
L S, . S - 3 000

2/i01: $ 5! 14,000

711204 $  5330' 5,000
- 2120001; $ 5,000
E: ~5,000!

2‘,000*
- 15,000;
2,000

7240011 $ 7,538
209018

'ff HOUSTON LIGHT & POWER CAPITALTR il
{GMAC COMMERCIAL1998-C2 E6.50 DUE 03/~ 12/27/00! $
40420EAA5 THOUSTON LIGHT & POWER CAPITALTR Il 8 1M1i01;

N H i ko £
E Oyt

-h o -h‘l\lJN'{

JRAHACAACRIN




U
427AC8_ISAFECO CAPITAL
8

ll 466231iAA9
368836AB8
7)

... 10,0001
10,600

H H
y

ATING CORP SER D9.00 DUE G4 /041§~ 10,0427 10,000,

1212040 § A

_ 81200020 $

6/28/02] § &

B/801}$ 13

9120105/ $

i A08i02] $ 65
8/30/01; §

4241011 $

8240010 §

8/24/01 $

3

$

$

$

$

$

$

- 1ot s 103260 10
928001, $_ 16,0421 1
. 4i20001] ¢
A28 sett
0261015 6 6852, 5,00¢
ATALTRUST IlBOND7.95 DUE 02/01 _ 8/11/001 $ 14,952, 15,000
PITAL TRUSTIV CO GUARNT8.25DUE  6/20/001 $ 10,158;  10,000]




» :

9 v
0 GUARNTS8.25 DU

UST I'CO GUARNTEE |~

. E
AL FUNDING CORP5.375

BONDS7.72 DUE 12/01/20, ™

. TREGSB 875 DUE 11/01/201¢
Y DUE 11/01/201

'
'
b
}
4

'8/7/01!

11/2900! §

2 i
20280018 10617
19814
10,390

10,000

.. 10,000,
10,000!

5,000

~ 10,000,

5,000

15,000:

20,000,




62874HAA3
00104PAC3

O: 00!

mic

INB CAPITA

IV CO GUARN

IAFC CAPITAL TRUS

T18ERIES B CO

. 8/29/01!

8/29/01;

2,078

10,344

... 10,000
10,000

4,000,
10,000,
10,000/
14,000,
i, 2,000
138,000
5,000,
5,000
5000

; 5,000
| 10,000
5,000
5,000,
5,000
4,000:
4,000}

C1 COMMUNICATIONS FING [1i COGUARNT

o e UDNS FING [l COGUARNT, 5724701}
OUSTON LIGHT & POWER CAPITALTR Il'§|

524i01!"

.3,000.
3,000;

0 R




_Ao/8/o2
4112104
_4/16/011
412001
314001,
__8/14/01
_...3121018
1128/03]
__ 5/6/05!
- 11721100
. 11721/00}
11/21/00;

NV }
OUNTRYWIDE CAPITAL | COMPANYGUAR
NB CAPITAL TRUST IV CO GUARNT8.25 DUE

371AA4 ICOUNTRYWIDE CAPITAL | COMPANYGUAR,

8/30/02]§"
20001) 85
6126100

71211
19,925
3,995,

$

$

$ 8145

$ 7876

$__ 9808
16,746

$

44151
4,016

R g

N1
| 32702
12/18/011 % 3,995,
( 2,175
16585
$ 16485
L8 5201
$ 14275
8 beil
$ 10818

§ 40011
$ 10,369
$ 198440
$ 4,016

7,000
~ 5,000,
110,000

10,000
4,000

2,000!
16,000,

16,000
_ 5,000
14,000
5,000
10,000!
_...8,000]

8,000
10,000,

20,000

5,000;
10,000,
20,000;
4,000

4,000

4,000/



$ .
{3
3
3
3.
3.
3

L SRS 4878 7 5,000
2112/01] 3 50,919 50,000,
. 15,000

LR 1

ARS8 47

OME/05] .§ 7

. Bl4/05] S
8/8/03]

4B623MAA9 1JPM G
46623MAAS |JPM Cr
62874HAA3 |
62674HAA3

ll G7585WAAS ROYAL

!

10,000
20,000
,30,834! 30,000
108,634 100,000
2717301 250,000:
9674 10,000
4814 5000
5,0001
.. 1,000
17,000
| .. .9.000;
9,000
£.20,085: 20,000,
20,065 20,000
10,212: 10,000
9,759 10,000:

834100
7/5/001
_11/8/00}

. 3121101
12061021
12/21/04
_4miot!
- Y7/01
_2/28/01;

NG
I~y
0

©

78572HAM

266320AH5 " DURA OPERATING CORP SER D900 BUE 01~ 11/30/04
222371AA4 \COUNTRYWIDE CAPITAL | COMPANYGUAR|  2/23/01}
786427AC8 [SAFECO CAPITAL TRUST 1 CO GUARANTEE  2/23/01!

N
&>
(>}
w
R
£
=
I.
[}

-69»69-99;69:eﬁlm.ﬁém‘%;%:'wiéﬁ‘%Aalﬁiﬁ eﬁ’

3 i [N



9/13/00; $

725001, § 6

8/30/01

_.A/6/0

12M13/017 §

”4/6/01{ $ 10

" 4leioT;

786427AC8 OAFE
QGSSSFAGO
22

CAPITAL TRUST | CO GUARANTEE

266320AH6 il JURA OPERATING CORP SER D9.00 DUE O‘
—40420EAA5 ‘HOUSTON LIGHT & POWER CAPITALTRII S
I 04 20EAAS ;HOUSTON LIGHT & POWER CAPITALTR Il s
40420EAAS =HOUSTON LIGHT & POWER CAPITALTR il Si

ISAFECO CAPITAL TRUST i8.072 DUE 07/15/,
222371AA4 [COUNTRYWIDE CAPITAL | COMPANYGUAR

_ 786427ACB ISAFECO CAPITAL TRUST | CO GUARANTEE

. 416/01

_,'f”4/1s/o1f k:
_4/16/01} 10181,

L $ 10,181
$ 9,694

,'éﬁspf)éif“ $ 16,0220

$ 15,014

018 19,552
20,000

04! §

§ 19860
$

5,057

',1/10/01 $ 25321

113001 § 5,057

13,000

14,000
~ 11,000

4

10,000

8, OOOl
10 000

10, ooo.
10,000

10,000;

_10,000;
16,000,

15, 000
20, 000I

5,000
25,000

' 5,000'3



/305!
719/02! " $

98733‘;, 100,000

36,213. 35,000

39,872 40,000,

$ 334770 30,000,

13001; $ 34377 ‘;34 000
10/3/00; $ 50,480: 50,000




13643BAA9 i

, 12/13/02'_‘"":‘ 8,062
12/8/031 $ 9
10/23/00

2/6/01

9/22/00; $

l 673769AF3 !

ITSUI MARINE&FIRE INS LTD ADR i
Sul MARINE&FIRE INS LTD ADR ”
OLCIM LTD ADR
HEINEKEN NV ADR

“3116/05!

273004,

' 2/3/04

rieiodr s o
411 5/04* §
4/15/04"

108, 911-“
108,157:

100 000
”10‘6,’"066
200,000
28,000

375,000}
9: 20,000]

100,000

50,000

- 80
500

15,000
106,000;
625,000;
123
671

.n 55
11]
34
12!

72

60"



{KAO CORP SPONS AD

I
I 1/23/04] $
_= 1029104
I 2101} §
I R “10/261017 '
—= 3105l s
1 , "8j3/00;
=— 12126/00! $
=_ 1120008
I 83104l $
=- 11191001
| 2/3004! $
[N “10/21011$
E_ | , TR 575_0_’*04?\1_'\/01 5/31/00] " $
1 . 5000 *05AU01 THiRI0 S
=-— 59
= 57 6/6/00; $
= I Il O Bigioa;$”
| N 3 218104} § 81
=—_ 08 " "2/13/04,} 28]
== , , , _ 3" 'KAO CORP ADR T Sisioal S 13]
I ;0 JEVOLVE SOFTWAREINC i B/14/00} § 100,
. ¢ _iMITSUI MARINEGFIRE INS LTDADR ¢ 3/1/04.‘"(_”‘@‘____“_. 23
(R R - : 4 HOLCIMLTDADR " 31048 86
, R - _;FOSTERS BREWING GRP SPADRNEW | 2/4/05*‘,3'5 , 574,
. = I L 04 s _69,
] ] , " 101120011 3 70
T R R 05 . 8/18/05, 5 .. 183
___ 12i28/00¢ § 5,000;
=_ | A9 S 3,000
1 923105, S T B!
E—— N
, | A . 8/22/04; '3 7
I R | 145919103 IFLOWARE WIRELESS SYSLTD ~ 8/3/00! $ 100!
N . M45916103 {FLOWARE WIRELESS SYSLTD ST sidool s L 00!
R $2996U108 {ELEMENTIS PLC 5P ORD_ 772500, $ 1,856 1,600
BRI

05518L206 ‘BAAPLCADR e 219/04° § 1,909, 189,



434741104

{HOLCIM LTD ADR

- 209004
2/9/04!

) 2/9/041""

2/9/04!

510102
5/10/02;

*05AU01

CO GUARANTEED MT, _

i 11/30/05!

10/30/00)

11/6103}

- 7/14J00;

11/21!00

' 55,

2,000
2,000}

35,
25
20,000
100!
1151
40

T B/10/06}
| oiomo;
8116100

H

100
200
100
200

"~ THUNDER ENERGY TR UTS

210519203

210519203 _ :C(

13134R300

) CON\/ERGENT GROUP CORP_~

ICALPINE CAP 1li_5000*05AU01 I 1ij3iic
[

_JENRON CAP LLC MIP 8000 *43NV30 T Bigio]
KA_O CORP SPONS ADR

NTERRA ENGY INCMTR UTNEW | 3/

URICH FINANCIAL SVC
€O LUKOIL SPN ADR

ALPINE CAP Il "5000 *05AU01

ALPINE CAP 1 5000 *05AU01

[CALPINE CAP 1ll 5000 *05AU01~ T

2720 01!

20201 R b

P N B ] ; ;

~ 3,000

2,000
10,000

- 550
.45
43
45

100!
100

1, 000

5,000
~ 160;
100;
LY
100]
o
500
500
140!
- 80
55
50;
50:




6287ER102 NAV ENERGY TRUST UNITS

| 98982M107 1ZURICH
| 485537302 [KAQ G

6/16/04,

2/2/01!

i 6/2/@1 B G

294513205
294513205

_ 294513205

N > o415 13205 | EQUIT IOWA GAP TR 8700 *26JL30 .
— 871928BE6‘ ;TIERS TRUSTO DUE 12/24/2012 ‘ |
] 90347V203 |UBS PREF FNDNG TRHNISR7.95%

PR 040208

iPLC CAP TRUST v 6125 *34JA27

' 1/17/01*

“iii8i02i

1/22/01

_ 6/28/01}
1126104}

et 1/21100 I . 1)

10,000,
- 200,
200:




098520102
257661AJ7
GA

:
i
=h
g
5

|
I

842636201
34956J309

HIGUSTAR
“IQGX LIMITED

CORPO DUE 05/15/2, "4/

"05FBO1

SPONS ADR NEW
AR I 5000

12124401

11721100

RESOURCE CORP NEW o

_B/3/05; $

INE CAP iii 5000 *05AUGT

ll 13134R300

_{CONSUMER

, i 605, ny.

T -

11/21/06)

NE CAP 1li" 5000 *05AUGT

EN FIN | 8360 *15DE31

| 40420EAAS

30AAC4 DAYTON P&L8.125 DUE 08701/2031 &S

HOUSTON LIGHT & POWER CAPITA

| 40420EAAB
842636201

HOUSTON LIGHT & POWER CAPITAL

STHN CO IV TOPRS 7125 *28JN30

1121700

284573205
294513205
9

¥ o

92264NAF4

N
o
e

1B

O
(%3]

Il

Iilii

92344GAK2
92344GAK2

iE

P37307108 'E

EQUIT IOWA CAP TR 8700 *26J030
TR 8700 *26JL30

7400 *288P30

/ool

10/5/00

7803 $

ICIALCORP
N FIN | 8360 *15DE3
TR 8700 *26JL30
S, 7125 *28JN30

TON LIGHT & POWER CAPITALTR1I §]
O INTERNATIONAL GROUP SA NOTE

N GLOBAL FDG6.75 DUE 12/01/

GCB VERIZON GLOBAL FDG6.75 DUE 12/01/
GCB VERIZON GLOBAL

. 1B1o3|

FDG6.75 DUE 12/01]

_ 8/16/00; §
/1 i

10/18/00; §
. 110/02;
10/28/02]

10290011

250 s
121100041 §
5/30/02.

2150011 $

. 5/3002: §
329/04 '$

1,621 71,000

U i2si00] 8 e
... 8/16/00]

400,
10,000
10,000!
30,000
400
10,000/
10,000;
.~ 1,000¢
6,000

6,277

2/15/011 $ 9,967, 10,000
6/10/05] $

1,016

1,016 1,000i
8,370

8,000




& iol
INTERNATIONAL GROUP SANOTE |~ 2
ER ‘ 01 810005 § 1,0
14 5/30/02

9/29/00} $ 9
~ 2/15/01;

5/25/00; 4

8/2/00

¥
P T R

BATI01Y
2045132 1110101
SN 264513205 .| MA0RTITS 0181
204513205 | ' _1isioti $ 10,1811

)5 ! 11901178 10,181

00104PACS
92344GAT3 |

00 N 00 MY
: {00
O N

124101
 Al26/04

A 6/04; 250,000
472t

20,000,

856525AC2 | STELCO ING10.40 DUE 11/30/2009 FLAT _ 13818 25,000
898525AC2 [STELCO ING10.40 DUE 11/30/2009 FLAT | 13816 25,000
40420EAAS |HOUSTON LIGHT & POWER CAPITALTR IS 172001 § 14,702 15,000;
441917AQ4 |HFCHC 2002-1 A FLOATERO DUE 12/20/2031, 3/13/02; $ 15,000; 15,000
294515205 [EQUITIOWA CAP TR 8700*26JL30 |  12/22/00: $ 15362 600!
842636201 STHN CO IV TOPRS 7125 *28JN30 8/25/00: $ 18,252 800!

13,818] 25,000

s T !
PN LA A BIA A
: R




VERIZON GLOBAL FDG CORPO DUE 05/1 B2

20,0001

3" 'VERIZON GLOBAL FDG CORP7.375 DUE 09/, " 827IC

e ey

35,000/

REAL ESTATE INVST UT ,
NERAL AMERICAN TRANS6.75 DUE 05/01"

. 3115/05

12/1/05-‘5

T 4119/02;

0 IV TOPRS 7125 *28JN30
0 TOPRS 7125 *28JN30

_ CALPINE CAP Ili 5000 05AUO1

'S PREF FNDNG TR i1l SR 7.25%
QUIT IOWA CAP TR 8700 *26JL30
HN CO IV TOPRS 7125 *28JN30 i
ROX CAPITAL TRUST | CO GUARNTEE |~
RAGE RESORTS INC DEBENTURES7.25F
| 26632QAH6 {DURA OPERATING CORP SER D9.00 DUE 0!
001546AG5 (AK STEEL CORP7.75 DUE 06/15/2012 J&D 15

92344GANG6 VERIZON GLOBAL FDG CORPO DUE 05/15/2:

BSCH FINANCE LTD SER E PRF .

.. 3/13/02) $ 25,00
620001 § 25,0
. B/20/01; | § 2

10/16/00

‘ vf 10/12/00! $
829100

1/6/04

3/13/02

1117/01

_9/18/00! $
7/29/03! §

3/24!03! $

C44i051 §

~ 3/30/05; $
8114102; $

11128100 §  32,%
" 14/9/00]

.3M3j02) § 25,00

126,480

19,0231
15,436
30,7091

26,880




12/7/04

NAL OIL & GAS TRUSTV‘UNITS
. BIOVERIS CORP W/
, BIOVERIS CORP W/I

L 10/29/02; §

92344GAK2 GCB VERIZON GLOBAL FDGG .75 DUE 12/0’1/“
92344GAK2 iGCB VERIZON GLOBAL FDG6.75 DUE 12/0’1/

8/2/05

2/4/04!

10/19/00 $ 6
211501

T 9/26/03]

5/22/03;

4240015 $ A0
6/20/01

5/30/02! § 2,002]
530021 § 2
5/30/02; $

5/30/02i $

5301021 §

2,000
130,000
100,000
L.OQ 000




EDGG 75 DUE 12/01/ 91 5/03
GROUP SANOTE | 4/25/01

B VERIZON GLOBAL FDG6.75 DUE 12/01/' "T9/15003! __
2002-C A33.38 DUE 121152005 ALL t _~ 2/3/04 $ 5,

33383VBM1 [DAIMLER CHRYSLER AUTO TRUST 2003-A 4~ 13/3/03]
65474NAA7_ INISOURCE FIN CORP5.75 DUE 04/15/2003 A 10/i7102

f 902118BA5 "'TYCO INTL GROUF 1/2003{ 211/02f $
L1 142/04; $ 2
(31802 §
5/30/02}”“_____,__”

_11/8/04! §

12/16/04] $ 10,305

2805l § 20,818 20,000

3,000

A1/5/03: §  5410: 5,000

7123102 40,939 40,000!

_6/10/05; $ 1016},[.‘_. 21,000

12/18/03; $  1,080: 1,000

_5/30/02) $ 11,608] 11,000

~2/21/01 $ 15026_ 15,000

. 6/10/05! $ 1,016 1,000

12014 7/1/02]s 3,154 3,000

'YCO INTL GROUP § A4.95 DUE 08/01/2003,  2/1/02' $ 3,958' 4,000

902118BA5 ;TYCO INTL GROUP S A4,95 DUE 08i01/2003; ~ 1/31/02] §  4,958] 5,000,
92344GAK2 ,GCB VERIZON GLOBAL FDG6.75 DUE 12/017  5/30/02: §  5231: 5,000,
| 92344GAK2 " :GCB VERIZON GLOBAL FDG6.75 DUE 12/01/ ~ '5/30/02i $  5,231] 5,000




92344GAK2

902118BCH

;CAST TR GENERAL ELECTRIC CAPITAL
iGCB VERIZON GLOBAL FDG8.75 DUE 12/

92344GAK2

& POWER CAPITALTR |

NN
o
=
N
(=]
-M
>
o

. {US LEASING INTERNATIONAL INC MTN |~
I\IIP_' ,B!AL CAPITAL TRUST | SER B9 98‘ /UE;

ERIZON GLOBAL FDG CORP7.375 DUE 08/

; "
H

441916AE3
i 902118BC 1
760715

ll" ‘
L em s N3¢ ) [
H N 3

)
H i

4,861

.. 4962
25,00 5,000
16,2200 10,000,
1/5/05; $ 20,7281 20,000,
L2301 § 24,6050 25,000,
V80158 78,265 25,000
L 11801 9,263: 15,000
118/015 25,903~ 25,000
' 324711 26,000,
24,330 24,000
8341 6,000,
8,725 6,000
2,319° 2,000,
2,960 2,000]

40420EAAB” [

DIT AGRICOLE BK7.00 DUE 01/29/2049. " 4
FJ FINANCE ARUBA AEC8.75 DUE 11/2672¢ 41
8 AAT_TCI COMMUNICATIONS FING IIl COGUARNT: 716

I 020A5 HOUSTON LIGHT & FOWER CAPITALTR 1S~ 7801




T BONDS8.00 DUE
L 1 COMPANYGUAR:

COUNTRYWIDE CAPITA

L TRUST IV CO GUARNT8.25 DUL ~

_”‘jgg
_ _ ; 62874

662482AR1 |
GT588WAAS

5,000
5,000

7/13/00

75,000

ITAL | COMPANYGUAR;
V CO GUARNT8.25 DUF

03061NGTO
25156PAFO
585515AB5 ,“

-IN5.25 DUE 07/2:
UE 12/06/2007 Al

[DEUTSCHE TELEKOM INT FIN5.25 DUE 07/2
MELLON FUNDING CO_RP6.40 DUE 05/14/201?

SYSTEMINCSR N~

. Bi2sg0!
12/14/00;
_12/14/00
_.8/28/02!
8/29/02,
. 8J27/02;
- 8/27102 )

8/27/02

8/6/03!

12/15/04!

8/18/03

L 71300,
Ble/o2,

- 7I3102¢

0o

- 524/01]

S

b 1,0000 1,000

5

1,981

1,000 1,000
1,024, 774,000,
3,772 " 4,000
10,693; 10,000/
10,6881 10,000
47131 5,000

. 980 71,060
13,403 13,000:
0501~ 6,000

8,000
3. 5,000

10,313) " 10,000
10,318
9,838
2,971
9,923}

3,000,
10,000,
N ... 2,000

3,037; 3,000



{17100 $ " 10,31
L ...514/041 §
5

BANCO ITAU SA REG §10.
TURNER BROADCASTING
C

\PITAL TRUST | CO GUARANTEE
PITAL TRUSTTCO GUARANTEE
TRUST | CO GUARANTEE

IOME EQUITY LN 1993 D1 A15.45 DU~ 10/18/0C
IE TELEKOM INT FIN BONDSB.00 T, 6/18/01
L TRUST BONDS7.54 DUE 01/15  7/13/00] §

313/011 84,
2123010 $ 2,9

619/01) ' '
1718102
- 9/3j02] §
2/26/01!

. 8/13/01
3/31/04) § 10,3150 10,000,
1127103 8,418; i

. 128i00 § 1,040,

/28000 § 1,040

62874HAA3
62874HAA3

CAPITAL TRUST IV CO GUARNT8.25 DUE
NB CAPITAL TRUST IV CO GUARNTS.25 DUE



PO

01958XBK2 :ALLIED WASTE NORTH Al R6. . 1018/04]" $
32007YAAS
222371AA4

z 7/7/00
IDEUTSCHE TELEKOM INT FIN BONDS8.00 L~ 2/6/01]
DEUTSCHE TELEKOM INT FIN LT 8 1
I O 8 AMERICAN STORES GO BONDS8.0 08 31/0%:
786427AC8 | SAFECO CAPITAL TRUST | CO GUARANTEE ~  3/8/01|
786427AC8 'SAFECO CAPITALTR )  1M5/02(
92344GAT3 I 7. 8/26/02
8.072 DUE 07/15/¢ ~— 9/5/011 $ 1
7110011 § 2
17121017 § 1

An2ionls 42
11/25/02
6113102,

6/13/02
- 8M3/03]

L 2210208 37
. 206002) § 9

l 00206HH72
038522AC2

33716PA
33716PAAB

I, 364274 C

$ 10,208
$ 9817

I!HIIIIIIIIIIIIIIWII

ST TENNESSEE CAP Il SERB6.30DUE O 412/04;

 {SAFECO CAPITAL TRUST I CO GUARANTEE ~3/20/01!

10,000,




| 40420EAAS
786427AC8 SA 7:
25156PA89§ O 2/13/02’
25156PABY 2/13/02

GUAR 8/11/03

$

$

$

$

$

$

3

’ i ~26

: 1211/01% ' $
502118BAS 4. 3003 TB14f02] 8
$

$

$

$

$

R

$

$

$

| 368836AB8_|GENERAL AMERICAN TRANSS.625 DUE 12/¢ 2/41/03}
1JPM CAPITAL TRUST BONDS7.54 DUE 01/15 AATI01
_1JPM CAPITAL TRUST BONDS7.54 DUE 01/15 ~ 7/12/00}
 SAFECO CAPITAL TRUST 18.672 DUE 0774 5/1 U84l
HOUSTON LIGHT & POWER CAPITALTR Il §i 4/4101
$SAFECO CAPITAL TRUST I CO GUARANTEE ~ 7/3/01
SAFECO CAPITAL TRUST | CO GUARANTEE  6/29/01!
786427AC8 |SAFECO CAPITAL TRUST 18.072 DUE 07/15/;  2/4i02
32007YAAS FIRST EMPIRE CAPITAL8.234 DUE 02/01/202  3/19/01:
786427ACE |SAFECO CAPITAL TRUST | €O GUARANTEE "~ "3/19/01] §
441916AE "»__ 8/22/02; $
25156PAB9 : !
25156PAB9

417102 $
412102

8/26/02! $ 25,7

BR300 §
0

46623PAA2 | JPM CAI ' ' 45, 112/01] 3
48623PAA2 " TJBM CAPITAL TRUST BONDS7. 54 DUE 01/15~ 1/12/04

92344GAK2 |GCB VERIZON GLOBAL FDG6.75 DUE 12/01h 82162 $ 1,056 1,000
92344GAK2 JGCB VERIZON GLOBAL FDG6.75 DUE12/O1/ 8i22i02) 8 1,088 1,000




92344GAK2 :GCB VERIZON GLOBAL FDG6.75 DUE 12/01/
I

~_2/6/01

8/22/02

4/9/01

'f"f'8/29/02§
8/25/05

1790041
8/20/02

L. 208

5/1/02|

TTBATOAN

kA

1/29i01]

62874HAA3
786427ACS
015

~3/29/01

501

2344GAK2
2344GAK2
49909AG 5

GCB VERIZON GLOBAL FDG6 75 DUE 12/01/
ICI WILMINGTON INC GTE NOTEG 75 DUE O‘

=3
(2 {GCB VERIZON GLOBAL FDG6.75 DUE 12/01;
 {GCB VERIZON GLOBAL FDG6.75 DUE 12/01f

GCB VERIZON GLOBAL FDG6.75 DUE 13/01f
GCB VERIZON GLOBAL FDG6.75 DUE 12/01

.5 o A eqlm.fm;méméeqimfenim;er €10 EH LA A SR A A 1R LRI
: N : i B H i : i 4 . - -

_ Bii8/05, § 10128 10,000
12/2/04; $ 8037, 8,000
1/24103 10,766; 10,000
14/21/00 2,077 2,000

§ 2,064 2,000

_4/24/01 2,1420 2,000

1i21/05; 4,285 4,000

' : 5,000

_ 1/‘252(01 _ 5,600

L 71250011 2,000
1,000

b e enamume i g g ——— | ,,.2 000‘
9/15/03] $ {1,000
_9/15/03; § 2 1,000

T 9/15/03] § 1,000
_3/4/03) 3 _.3,000
9/15/03} ' $ 1,000

L AR10051 § 1,000
6/28/02] $ 1,000



00206HH72 AT&T CAPIT
Il 5655715AB5 VELLON FUNDING COR

786427AC8 1S
220371AA4 I COUNTF
786427AC8 |

_IXEROX CAPITAL TRUST | CO GUARNTEE | 9/24/03) $ 53
THOUSTON LIGHT & POWER CAPITALTRII S|~ 4/3/011 §$

222371AA4 |
G7588WAA5R
786427AC8

i
i

| 7/20/01' $ 9825 10
32004, 51,102




92344GAK2
05565UAA7

J7771KDA2;_

“1114j02

- 2/6/04
4/6/04

1/14/02

2114/02!
31001

6/22/01

' HOUSTON LIGHT & POWER CAPITALTRII 8

3_|NB CAPITAL TRUST IV CO GUARNTS 25DUE

6/22/01]
12/1/00

12/1/00;
11/27/00

" 106/30/00;

10/30/00

10/22/04]

78, 131
5,990,

i mja'mgw-m-{mieeimsenjm es‘;eszeafmzmlea_wzm‘m—m»mjm;m‘ém%& »wimo v o nnoon mz_y;.m:f

"'24910

2/14/01 2910, 3,000

Wl 222371AA4 " :COUNTRYWIBE CAPITAL | COMPANYGUAR! 2M4/011$ 4,060} 4,000
786427AC8 |SAFECO CAPITAL TRUST I GO GUARANTEE _ ~ 2/14/01 29250 3,000
222371AAA CO 14/01°% 3,061, 3,000,
62131 6,000

6,528 6,000

10400 1,000

1,133 1,000

TES  3/25/02. $ 2943 3,000

. /14105 1,583 2,000

_7/23/04) § 48471 5000

7‘387{2 4,000

2801 $ 4,054 4,000

1/31/01 5937 6,000

3104 $ 7 59190 6,000

1172/01 5528, 5,000

_4/23/01{ $ 10,578 10,000

 5i4/01 9,920:  10,000;

_8/7/01; $ 18,1851 18,000

5278, 5,000

54721 5,000

5,641; 5,000

10,394: 10,000

~ 25,000



" iDEUTSCHE TELEKOM INT FIN CO GURANTL

717102

6/1 17031

" 25,000
26,000

3719102 9

2, 000

$
1124101} $ 5,000
053762AD2 1728005, 78 1,000
585515AB5 01 8/18/011 $ 4,000
585515AB5 BCE 4,000
| 40420EAAS _2M19/041 $ 5,000
62'7874HAA3::_” NB CAPITAL TRUST IV CO GUARNT 11791001 § 4.7 4,000
40420EAA5 [HOUSTON LIGHT & POWER CAPITA 48011 $ 8,115 6,000
| 94974 XAR0” 11/9/00; $ 4,114, ‘4‘,099
62874HAA3 1/9/001 $ 4,139 4,000
ll 94974XAAD . 11/9/00]" $" 4,114 4,000
40420EAAS (HOUSTON LIGHT & POWER CAPITALTR IS~ 4/18/01 1§ 12,228 13,000
58561GAA3 IMELLON CAPITAL BONDS7.72 DUE 12/01/200~ 12/20/00] § ~ 4,873 5,000
62874HAA3 NB CAPITAL TRUST IV CO GUARNT8.25 DUE ~ 11/30/00 $ 3,12/ 3 ,000!
0 JWELLS FARGO CAPITAL SECURED7.96 DUE ~ 11/20/00] $  3,0031 3,000
_JTEXAS UTIL EASTERN FUNDINGS6,45 DUE | 5/24/01] $ 10,078, 10,000
_{DEUTSCHE TELEKOM INT FIN BONDS8.00G 10/1/01, $  1,153] 1,000
SAFECO CA TRUST 18.072 DUE 07/15/ " 5/10/02) $ 979, 1, .000
786427AC8 ISAFECO TRUSTICO GUARANTEE 780118 14,504 15,000
92344GAK2 ' 8i8io2l § 2,038 " 5000
1 8/8/02] § 2,038 2,000
. B/8/02] $ 2038 5000
- 8/8/02; $ 2,038 2,000
8802 & © 2088 2,000
_8/8/02, $  2,038) 2,000
88021 § 2,038 2,000
_____ | 8/8/02| $ 2,088 2,000,
4/21/051 $ 1,046 1,000
8/8/02] $ 2,000
_8i8i02) § ...2,900
8i8i2 $ 2,000
N 501§ 49 50,000
: 5111/01) § © 1,000
69347UAA8 :PNC FUNDING CORP €O GUARANTEEMTN 1/14/023 $ 21420 2,000
40420EAAS [HOUSTON LIGHT & POWER CAPITALTR Il'§! 8/8/03! $ . 10,000




1272102
_10/29/02]

_7M9/00! $ 13,9841
5/9/02] §
12/21/04

4/18/01 ’
25156PABS 'DEUTSCHE TELEKOM INT FIN BONDSB.00 T~ 1/14/03] '$ 456
85HCZ9 'BELL ATLANTIC FINANGE SEV7.60 DUE 03/t L. dosiod] 3 &
118BA5 " [TYCO INTL GROUP §'A4.85 DUE 08/01/2003] " 5/10/02; $
92344GAT3 " VERIZON GLOBAL FDG CORP7.3756 DUE 09/ 8/28/02
Bl 92344GAT3 " IVERIZON GLOBAL FDG CORP7.375 DUE 06/~ 8/28/02 $ 20,634 20,000
|92344GAT3 | VERIZON GLOBAL FDG CORP7.375 DUE 09/ ... 812802} $ 20,634; 20,000
INB CAPITAL TRUST IV €O GUARNTE.25 DUE " 11/21/00 §
TAL | COMPANYGUAR; _11/21/00]
/ CO GUARNT®.25 DU 4/30/047 §
O NOTE10.00 DUE | ~ 6/22/01;

‘-";A:
;m

1147102
8/31/00| § 3,993 "4,00(
. 8I24/00] $ 4983 5000
10/19/04 - G S SR
_12/8/03; § 386
T6114i01|
721000 $
8/3/01
o/ 8/29/02] §  19,606! 19,000
10/5/05{ $ 15,899}
1 A116/02) $ 35,200 34,000
ENERAL MOTORS6.85 DUE 10/15/2008 A&¢  5/21/04] $ 4,313 4,000

3




379352AL1
786427AC8

IIE ‘

:GLOBAL MARINE INC NOTES7.00 DUE 0
{SAFECO CAPITAL TRUST | GO GU

786427ACS8

222371AA4

i 786427AC8

368836AB8 (G

SAFECO CAPITAL TRUST | CO GUARANTEE"_, 2

i

2/4/03! $

026357BB1 21307

98411MA __5/31/00: $

f25156PABS | 8221011 §
23PAA 1/30/01; §$ ..500
162874HAA3 ;N T 11/8/00! ' $ 5122‘ 5,000
1222371AA4 11/8i00; $ 59451 6,000
[l 031678AE5 T6M2/03]$ 10,250, T 16,000
031678AE5 2 1/31/02i § 10,539 16,000,
. 8Blo1 s 5,815 T8,600!
LBl01l 8 5,915 8000
44011 § T 5,080 5,600,

$
] UE 06/15/2012 J&D 15~ 7/12/04; § ~4,918! 5000
A5 THOUSTON. LIGHT & POWER CAPITALTR WS 313i02] 2,872 5,000
_iACE CAPITAL TRUST Il CO GUARANTEED 10/3/01] $ 16,086! 15,000
. {DEUTSCHE TELEKOM INT FIN BONDS8.00 . 2/25/02] 2,287 23,0001
vvvvvv 1CO GUARANTEE 209011 °$ T 4816 wg},ﬁ)g@
i CC 2/6/01]"% 4816 5,000
25001 $ 73131 10,000
8/0/01) $ ~ 4,960] 5,000;
_9/11/03] $ 13,280, 15,000
8/29/02; $ 20,233] 20,000
2/20/02) $_ 9,638, 10,000
$ 10,363 10,000
§ 9935 10,000
_9/B/0AI" S 1,043, 1,000
_____ 517/041 53821 © 5000,
¢ 31/02] $ 3,428 3,000
)| $ 25 911,____' 25,000,
[ 20846JAA2 IS 252037 35000
62874HAA3 ,,,,,,, 95601, $  1,425] 1,000
121221001 $ 2091% 2,000;
; _120/01) 8 9,586, 10,000}
46623PAA2 |JPM CAPITAL TRUST BONDS7.54 D /20001 $ 7 9,836 10,000;
222371AA4 COUNTRYWIDE CAPITAL | COMPANY JAR,  1/29/01] $  9,805: 10,000
20846JAA2 NSECO FINANCE TRUST BOND8.796 DU~ 1/20/01;” $ 3493, "5,000!




SUSTE
00104PACS
786427AC8
786

il

il
1]

TT4gET T

71I02{
.2126/01,

5/2008 A&
ALTR1i §

786427AC8

. 2113017
5/2/02

4833
3,056,

3,000

120071
5/24/02

D RSN VATARTS PEAPTS YN R 5 A1AI DB a1

'5,0541

_10,198]

5,000
~10,000:

SAFECO CAPITAL TRUST

1CO

40420EAAB

HOUSTON LIGHT & POWER

130t
.. 218001

...6,934
4,868,

7,600
5,000

~ 127287001
8/15/01

SAFECO CAPITAL
FIRST TENNE

S
Ol

B 40420EAAS

[l 62874HAA

46623MAAS |
B6BO4EAC2 'S

25156PABS IDEUTS
62874HAA3

I 00205159

AT&T CAPITAL CORP MEDIUM TERMNO

I, 27/ C ¢ ISAFECO CAPITAL TRUST I CO GUARANTEE

- 8/

41404}

418102

| 11120/00

4/18/02

1/11/01

. BI25/05) '§
- 172001
.3/30/01;
8101

~ 11/20/00!
12/3/04]

€5 R eh 6o m{m-%am-mim\eza
-—
«©
~
=]

5129/01;
6/5/02

i
]
I
i

4,007
10,183
3,040
3081
993
2,188

.. 3,000

- 5000
..8.000
8,000

4,000
10,000
3,000

10,000
2,000
2,000
5,000

3,000
4,000

{165 €31 €A H 6 0]

9, 41,000

77,8800

4,000
4,000

5,000
1,000
4,000;
8,000



IR

IWIIIIIII

ITAL TRUST if CO GUARANTEED'
CAPITALTR I S

AMRESCO RESIDE

2
Bl 40420EAA5 " HOUSTON L1Gi

NB CAPITAL TRUST IV CO GUARNTS
AKFW INTERNATIONAL FI 5

25156PABY 'DEUT
25156PABY

P
I +

S PANHANDLE HLDG CO SENIOR_ NOTES 10,
ORP CO GUARANTEED MT:

206HH72 _:AT CORP CO GUARANTEED MT.  8/30/02,
T & POWER CAPITALTR IS 10/19/04]

40420EAA5 THOUSTON LIGH

1,6221
5,810:

$ 156470

2,064;

10,195,




2150011 §
786437ACE SAF ITEE ™ 7/31/017 8
301§
N
2113/01]”

. 827/02] $
- 8/22/01

. 4804] 4,000
213477773000
26,1461~ 30,000
10,089! " 10,000
4,994! 5,000,
~8M7I011$ 4,884 5,000,
31011 $ 9,644 40,000
: $ 20,0311 20,000
58833 10,000
~820/011$ 4995. 5,000
. 3/18/02; § 2,000
‘1/101‘02

ER CAPITALTRI'S 26/01
GHT & POWER CAPITALTR 1§~ 2/4/03 .
ITHKLINE CAPITAL INC4.375 DUE |~ 5/16/05!
ST 18.072 /11512 ’

SAFECO CAPITAL TRU

315/02( $ 1 _...10,000
J RUST 18.072 DUE 07 8/20/01] $  9,9¢ 10,000
SA495D 003)  4116/02' $ 38280 4,000

2600118 7,775 5,000
3/20/02, § 8048  8000:
51/01 $ 104461 10,000

‘NB CAPITAL TRUST Iv COGUARNT8.25 DU




62874HAAS "
00206HH72

I

5,000

786427AC8
786427AC8" |
786427AC8 is
984118ACT TXE

"ii'

_ 4,999

5 11,423177714,0001
.. 9849

il

[

1

~ 10/16/02;"'§
918/02; %

|

T ei3i02! s

|

26633QAHG  OPERATING CORP SER I
_ 000983AA4 LAES CHINA GENERATING COMPANY NOTES
S02118BAS_TYCO INTL GROUP § A4.95 DUE 08/01/3003 |

T11730i041 $
1213001, $
31/02{

3016
13,278,

J2.262

$ 20,188 20,000] .
19601, 19,000/ .
19,844 20,000
10,032] 10,000
49,928

. 429002 % 1,063
6,023!

8,000
" 3,000
5,000
. 5,000
9,612! " 10,000
10,000
; "“1”0’,06”{;
15,000

3,773

14,577, 15,000
2,252 12,000
13,328! 13,000

9,928: 50,000
49,928] " 50,000
49,366 50,000
47,031 50,000
1,963: 2,000
6,000
1,000

880!

©9.753° 7 710,000.



8/23/011
473001
12/14/00;

_8/6/01)
1117701
3/30/01
... 1300
: % . 10/20/00
________ SN 556930AH3 | SUNAMERICA INC NOTES.7 12001 6/1/00]
Y FOLINAVIERIC Eot 177104

~ 4/10/01

8/7/011
- 7301}
= .2/8/01
S716PAAB [FIRST TENNESSEE CAP 11’ SER B6,30 DUE O/ 4/22/04]
33716PAA8 FIRST TENNESSEE CAP I SER B6.30 DUE 00~ 4/22/04

33716PAAS TFIRST TENNESSEE CAP I SER B30 DUE 0 4/22/04
92344GAT3 |VERIZON GLOBAL FDG UE 09/ 8/20/02}
ANTE 82101, §
L 820011 §

i Ll S R
: ; P ©g P ; ! i P

232028AG6_|K-MART FINANCE DEBENTURES9.35 DUE 0
370448AA0 MOTORS6.85 DUE 10/15/2008 A&(
370448AAD

LEIRA DE BEBIDA1050T  3/7/03] § 2,021
PM CAPITAL TRUST It BOND7.95 DUE 02/01 ~ 8/21/00] $ 9,953 "~ “10,00(
. TAL TRUST SUARNTB.25DUE  7/14/00; $ 10,218
B CAPITAL TRUST IV CO GUARNTB.25 DUE _ 11/17/00, '$  6,158{ 6,000
:'C»OUNTRYWIDEACAPITALICOMF_’ANY_G_UARE 11/17IOOi $ 5.957§ 6,000

52874HAAS
22371AA4




U7771KDA2
786427AC8 {S/

/29/20‘__"'“
| BONDS8.50 T

TELEKOM INT FIN BONDSS .00 L‘ 1/29/01
= TELEKOM INT FIN BONDSS oo 1/29/02

TORE6.85 DUE 10/15/2008 A&¢ " 5/7/04! $.
5730701

e 3
8/5/01, 8.

786427AC8 E 2230011 §
, 786427Ac:8" " 8/'3/01 IR
786427AC8 C '
786427AC8 'S :
786427AC8 3 E ’7‘_”__8/3101'_”_W__ 9,854

83101 ) €
A115/04; $ 13,02
4112/021 $ 4,807,
5/31/01! $ 3,475:{ 3000
5/31/01; $

f

71901 $ 25 535 26,000

6l2501 ssae”ﬂ 7,000
Ej 812002 3,018 " 3,060

8/20/02
213001}
'3130/01!
3/30/01

3016, 3,000
5380 5000
954; 3,000
8i30/01, § 28541 3,000
5/9/01; $ 8496; - 8,000
_7125/05) $ 4978 5000
1/9/03; $  21,453;

319103 $ 4,079 5000
12/9i0417$ 4,922 5,000
2601 $ 9,719, 10,000
86101, § 9,856 10,000/

;eq%eelmjw:mém»ea

'SAFECO CAPITAL TRUST | CO GUARANTEE
786427AC8 {SAFECO CAPITAL TRUST I CO GUARANTEE




—‘92344GAK2_
_,786427A08,

. SAFECO CAPITAL |

UST 18.072 DUE 07/15/;

__8/8/02] 1§

DGS.75 DUE 12/01/
1 )

_ISAFECO CAPITAL TRUSTI co GUARAN

1129102

8/8/02 I SO

4 000

15,000
4,000
4,000
8,000;
" 4,000

_|SAFECO CAPITAL TRUST1CO GUARANTEE o

6/11/02!

028100

6/29/01

1/18102
9/21/00

£ 12/13/04; § 5,7

__1/5105]

VERIZON GLOBAL FDG CORP7.375 DUE 09/ '8/

786427AC8
786427AC8

l 25156PABY
G

IXEROX CAPITAL TRUST [CO GUARNTEE |

o703 4437 5,000
2/1/02) $ _ 5712; 5,000

) 2/1/02, $ 5261 15,000
“11/22102A_;$M[4_ 6,434 5,000
21131020 $ 4,572 4,000
1i20n01] $ 16,719 17,000
8/10/00; $ 156411 19,000
11/21/00!  $ 6225 6,000
11§ 5485 5000

$ 57 5,000

$ . 3,000

2,000

b 17,000

' $ 6,000

$ 3308 3,000

71041 97761 10,000
321011 § 48920 5,000
_an9i01i $ 4983 5000
9/1/04!§ 11,3130 10,000
_9ifoi01! $ 3,387 ',,, 3,000/
“12/14/00! $ 447 4,000!



- Tt
205001}

175)05{

_3i11/02]
3/16/01;

2/6/01!
~ 9/11/00;
9/11/00{
9/11/00;
3/5/02
W 40450EA2 : : T2/41000 8B
A0AZ0EARS 10/25/01; $ 26,

B Ap R LPOWER CAPITALT 818031 $ 12,285
A131001] $ 47,789,
4221031 $ 21,263
5/21/03! $ 19,

LS m:m,‘m-m:m-mém BLHIH BiH

_ 6/2i00] $
126001 $ :
1129000, $ 5

32101

| ,9/23/04

o198 10,000
10,791

00206HH72 ATaT CAPITAL CORP GO GUARANTEED | 4/25/01}
786427AC8 :SAFECO CAPITAL TRUST | CO GUARANTEE ~~ 7/25i01] '§ "47,703;
788427AC8 _:SAFECO CAPITAL TRUST i8.072 DUE 07/1 5/24/02; $ 1,966}
786427AC8 |SAFECO CAPITAL TRUST 1 CO GUARANTEE " 3/7/01! § 9725

; " ; "
¢ ! :




C8 | SAFECO CAPITAL:
SAC HLDG CORP/SA:

AA4 SAC HLDG 0Dt 1/6/05| § 10
,,,,, - . MBI05! $ 10,
12/8/04]

l 786427AC8_
62874HAA3

6 DU . 81241000 01961
I T 25741/ 2An 0L TRUST IV CO GUARNT825DUE - 6/6/00, $ 5084
_62874H_AA3' :NB CAPITAL TRUST IV CO GUARNT8.25DUE  7/17/00] $ 5111,

5,000
5,000/



92345NAA8

218001} 3
8/8/01

148356AA6 CAST TR

f 148356AA8 € .
8/24/01

6/18/04

3141703}

179702

822101 §

8/22/01] §

_12/4102¢ $

|
i

! ; .

10 H H

. H §
N O

_P1621CAA

"”""“""2/16/01'

2/16/011

5/4/04] §

$

$

5

3

$

$

$

$

$

$

$

$

. 61804, §
33 §

$

$

$

$

$

$

$

$

$

$

$

“1in7/031
$

TTTeMBIOZS

:BAVARIA S.A./ REGSS. 75 DUE 11/01/2010 |\

10,122 10,000

_ 1708 $ 10,122 10,000
7129/04; $ 5398, 5,000
5/30/02; $10,900! 10,000

21121017 $ 5094. 5,000
BMO/05| S 9222 10,000
$ 9997 11,000

490031 § 3593,% 5,000
212001 % 9732; 10,000
521101} § 34111 3,000
41260027 § 5,073] 5,000
_.3/25/02) $ 10,073 ~10,000;
- 10/4/04; $ 31 723, 30,000
_3/18/04; § 39,623, 35,000
2112/041 §  42,438] " 40,000



12/9/02

00104PACS ]

—2 5156PAB9 " DEL

—2016158Q3
IR :70//5/\A0

i

ore/02!
2

3_INB CAPITAL TRUST IV €O GUARNT8.25 DUE
902118BA5 {TYCO INTL GROUP S A4.95 DUE 08/61/2003

COMMERCIAL CREDIT cO NOTE10.00 DUE g
GENERAL MOTORSB 85 DUE 10/1 5/2008 A&(

312/02; $ 6060/ 6,000
2/14/05; $ 22,352, 21,000
4/29/031 $ 2967/ 4,000
2/271021"% 4,575 4,000
9/3/02] $ 4827 " 5000
813021 § 5128 5,000
L 914/00 $  2073] " 2,000
81/01] § 14,848]  15,000]
(12011 8 2,023 2,000
127085263 5,000,
A1720/01) $ 2,351 2,000
1/26/01; $  6,864; 7,000
___6i26/01} $ 3540; 3,000
_ 6/26/01) § 3,284 3,000
5/20/05] $ 1538 2,000
524011 s 3,138, 3,000!
_524/01! $ 2,992 3,000
$ 32020 3,000

.8I5/021 $ 49,3271 50,000
1131011 "% 2,024, 2,000}
“12/13/001 $ 52120 5,000,
2/19/02] $ 24,077, 25,000
622001 $ 12212 _1"0,00@
5/20/03! $ 10,804/ 10,000




_5M401]

62874HAA3 ‘ ) NT8.25 DUE 514101
25156PABY |

26632QAH6
l 786427AC8~

' GENERAL AMERICAN VTRANS8 625 DUE 12/

1

lenienien 69%651Gﬂqw'ﬁi-G?!wl:ﬁf%iw{%é-%g% ©-o

4,034§ '

—_— T > HOUSTON LIGHT & POWER CAPITALTRII S/ d 23,0260 3,600
= P1621CAAT IBAVARIA S.A. / REGS8.875 DUE 11/01/2010 K 10/24/03 49,824! 50,000
I I 1671 CAA BAVARIA'S A, / REGSB.875 DUE 1175172010 1 __'11/17“/’65 "$7 208, 081* 200,000

A N 7 G2 7ACH 'SAFECO CAPITAL TRUST I .3M16/01; $ 4858 5,000

| T TR ' ' 67040 S 12,667 13,000

I R : /0 519/04) § 10,754/ 10,000
==_ 4 8114/02] '$ 17,044, 18,000
I 1226010 8 20021 2,000
=__ 43j01° % 50770 5,000
I R - 43011 $ 5077 5000

A N 211702 25,330 25,000
_—_, 3M9/01_ 8 | 4909 5,000
=— N i 315010 § 98111 10,000,
! _ —— 420t “4i7/021 $ 10,1817 10,000
=-— L 9M3/02) $ 89561 10,000
I N 7 3642 7ACS C8M3/011 10,8500 11,000

IR AN O /02 1ViAD2 L INTL FINANCE \RAN  2/19/02; § 10,244 10,000
I , N T 3/19/02] $ 10,101]  10,000!
L ] , $§ 2,029 2000
I N - 56/ 59 s 5595 5,000
N ) E N o427/ C 5 - 5877 6,000
. | T FECO CAPITAL TRUST i8.072 DUE 07/15/ "5/28/02! '$ " 4,886' 5,000
IR I D 3¢50 36AC0 'GENERAL AMERICAN TRANSP NOTES6.751  4/9/02! $ 9,632 10,000:
I R A 54 A3 INB CAPITAL TRUST IV CO GUARNTS.25 DUI " 12/6/00! $ 6,244 6,000




TRUST IV [ole) GUARNT8 25 DU[ 11/21/00

4 COUNTRYWIDE CAP QOMPANYGUAR. 12100 $ 8
DEUTSCHE TELEKO FINBONDS8.00C 4/8/02

786427ACB 1S
788427ACE S 2501 4,8
117010 $ 10,1 ‘10 000!
2/19/02:°$ 5,558, 5,000:
112/05; $ 0,000
12/8/04 10,000

46623MAA9 1P C TRUST || BOND7.95 DUE 0207 12/13/00! $__ 15,231! 15,000
78572HARA ISAC HLL , 12005 §™ 10,3837 10,000
H S URA OBERAT 2 NN : e 112 ; 10,000

6 . ;DURA OPEF . b 10247] 10,000

40420EAAS U 4301 4,0800 4,000
40420EAA5 " HOL 4/23/010 % T 4,080( 4,000
~4/4101; 7§ 5,080, 5,000

444101 5,000

| 40420EAAS 440778 5,080 T5,000
40420EAA5 | __.2/28/021 $ 10,183\ 10,000
P&LB.125 [ | BJ20/02{" 20,1137 20,000

4n 1/023”_ $

102271 16,000

20280015 §

800980AHS | SUNAMERICA INC NOTES.75 DUE 10/01/200)  5/25/00; $ 6871 7,000,
368836AB 2040313 !

MR 04205/A5 'HOUSTON LIGHT & POWIER CAPITALTR IS~ 47501 '$

. T 2i20/021 23,124 24,000!

AAS ROYAL BANK OF SCOTLAND CAPITALTRUS 8/9/04; $ 10447, 10,000!
5]ROYAL BANK OF SCOTLAND CAPITALTRUS, 11/4/05| $ 30,379 29,0001
786427ACB _:SAFECO CAPITAL TRUST I CO GUARANTEE _ 7/9i01; S 2,014~ 2.000!
786427AC8 |SAFECO CAPITAL TRUST 18.072 DUE 07/15/; ~ 5/8i02 § ~ 3,9071 3,000!
20825UABO_;CONOCO FUNDING C06.35 DUE 10/15/2011: 11120001 $ 10,2350 10,0001
| 008685AB5  AHOLD FINANCE USA INC6.875 DUE 05/01/2 11/22/02, $ 14,804 © 18,0001
2589TAAB |CMS ENERGY X-TRAS PASS THRU CERTS | 10/4/04) $  5130; 500!

66977TAB2 'NOVA CHEMICALS LTD7.00 DUE 00/15/2005° " '8/16/04} $ 5,293} 5,000




I
Tl

ST i

DAYTON P&L8.125 DUE 09/01/2
IHOUSTON LIGHT & POWER

RP SER D9.00 DUE 0¢”
TAL INC4.375 DUE

10,000
10,000
. 5.000,

R CAPITALTR I

03T M&S T

251

{DAYTON P&18.125 DUE 09/01/2031 MaS 1|

PITAL TRUST | CO GUARANTEE 3280010 § 1

T 8IBI0T!

34 .{SAF TAL TRUSTTCO GUARANTEE ™ "2/15/0
786427AC8_|SAFECO CAPITAL TRUST | CO GUARANTEE

23330AAC4 " DAYTON P&L8.125 DUE 0

5 D

L 1071021
813101

786427AC8 _SAFECO CAPIT/

879385AC6 11 CA EL
266320AH6 IDURA OPERATING Ct
92344GAT3 {VERIZON GLOBAL FD

e IGHT & POWER CAPITALTR Ii 8 10/30/01/
UTSGHE TELEKOM INT FIN BONDS8.00
ELEFONICA EUROPE BV7.75 DUE 06/15

ol S aed
S 4 A S
4/9/61

$ 24,087 35000
.8 6088 ' 6,000
§ 10029 10,000
21601 $ 8,748 " 10,000
8/17/011 'S 9,985, 10,000
12/8/04] § 10085 10,000

8/23/0 ;10,000
9,000

4,000
314102 . 4,000
) 5/29/02 . 5,000
RPSERDO.00DUE 0! 12/8/04! 8 8,060:  8,000)
G CORP7.375 DUE 09/ 10/2/02! § 10,964'  10,000;

i
i

R R R LT YY



i"

|

lll

|

.

-
i

I

2027101

- 919702}

i6_iDURA OPERATIN
. ‘DURA OPERATING

P SER D9,00 D
SE

266320AH6

23330AAC4 IDAYTON PA[.8.135 DUE 09/01/2031 M&S 1 |

786427AC8  {SAFECO GAPITAL TRUST 18.072 DUE 07/15

£ 0L 12/2/04)

10/12/00!

2/16/05
1212/04:

4/8/03]
4/8/02;

3

10,0457 10
$_10045 1
$ 10,130
. 10,045]
$ 10,083
$ 10,095, '10,000:
$ 9698 " 10,000




9/18/01 . ~..10,000
RO0104PACS LAFC - ] A 91801 $ 10,284 10,600
049906LJ1_; ' .. 23003 § 85600 6,000
ll 902118AD0” | TYCC /16/02) § 75770
786427AC8 S

266320AH6 C1A1005] 8
. Me/os!

. 5/18/05] $ 202411 20,000
12/3/04; $ :

49002} §

- 5//02
_3/8/01

5122001 !
8/10/01: § 13,887 _

L g0l s 19607, 20,000

A1igiol] $ 79,2677 8,000i

786427AC
87228TAAT7 |

AFECO CAPITAL TRUST | GO GUARANTEE
CI COMMUNICATIONS FING lil COGUARNT




Cliefi
25156PAB9

{DEUTSCHE TELEK NT FIN BONDS8.00 C

(
[

P8.50 D{

I  ©52HAAC | SAC HLDG CORPISAC HLDG i C

- 8/Bi04

8/6/04)

3/18/02;

4/5/01

_9/11/00; $ 9
. 12/6/04
2i8/05!

12/9/03

AA2 |CONSECO FINANCE TRUST BONDS.796 DUI

T12/6/04]

- 7/18/03
5/7/01

AK STEEL CORP7.75 DUE 06/15/2012 J&D 12~

9/9104

9/9/041"

~ 2/5/01

34102

222371AA4

2/23/01

$ 20,0490

41101011 $ 30,80

786427ACS
| 52555LABY

ll l N
1

Wl 222371AA4

92344GAT3
20846JAA2
786427AC8
652482AT7

2/19/02|
12/9/02! ¢

/6/0

11121041 § 35,0
6/5/01

__6/5/01

INEWS AMERICA ING DEBENTURES7 425 DU

266320AH6 DURA OP

FDG CORF7.375 DUE 09/ 9/9/02
 TRUST BONDS.796 DU~ 4/27/01
3/15/01

3

20,000

R

z
3/15/01; $

$

5901 6,000
5,682 6,000!

6,000

13,000

6,000;



P1621CAAT
449909AGS

(Il WILMINGTON iN

N’
-CO CAPITAL TRUST 1

CO GUARANTEE
DUE 07/15/;

7125001
8/14/01

- 121703

6/28/02

GLOBAL FDGB,

6128102

812102}

513102, §
4jaj02

00206HH72

| 652482AT7 '}

121004, °§
7127100

120,000

10,000

L S0 s
115103

5,000
5,000!

2021107

7/11/00

25,000,
5,000}

000983AA4

B537284ACT

25156PAB9 DE

7111100}

5,000

222371AA4 (G

222371AA4 T
25156PAB9

62674HAA3 INE

511401)
11720001
8/16/02

57
14,383,
_14,086)
6,945

8523

B 33716PAAS

N i }
$ i H 4 H

902118AD0

JPM CAPITAL TRUST Il BOND7.95 DUE 02/01"
GLAXOSMITHKLINE CAPITAL INC4.375 DUE |~~~ 4/1/05,
S TYCO INTERNATIONAL GROUP §A6.25 DUE  6/24i02!

212601
_8/28/01

- 4isio1!

_5/25/04

9/113/00;
4/1/05

. 9027/00
. MA3/05]
. AI5i02;
_ 9/13/00!

.

5 AN D B I Bl s

9,768

10,005,

5,106,

9993
10,189;

_ 5020,
47,684,

14,000

9,000,

,000

14,000
6,000

10,000;
10,000;

5,000
10,000
10,000,
. 5,000
10,000

10,000

10,600
5,000
56,0001



40420EAAS
222371AA4

_2/10/05

78572HAA4 | /

I

26632QAHS RAO

|

786427AC8 ISAFECO

i

l"

26632QAH6

Bl 78572HAAG
26632QAHB

L

lll

_12/8/04}
I 814401,

_12/8/04; %

208005

5/10/02;

5

$ 10,
$ 14,81
$ 18,




786427AC8

UA

I ©2:37 1/A4

00440FAAZ "

IR C0:40FAA2

'COUNTRYWIDE CAPITAL | COMPANYGUAR;

77l
00;

208001) § : 20,0001

ACE CAPITAL TRUST il CO GUARANTEED ~

ACE CAPITAL TRUST li CO GUARANTEED |

10/3/01

/3701 750,000
10/3/01

$ 53048 50,000

. T prurvvy
ISP (0:0F AA2

COUNTRYWIDE CAPITAL | COMPANYGUAR;
ACg CAPrlTAL TRUST Il CO GUARANTEED

- lojzo1

21217011 % 50,791 50,000

8 53110, 50,000!

i
3
H

$_ 10118 10,000,
00

1/3/01

848503AH1T

PROPERTIES LP NOTES.75 DUE 0!

TI15/04

3/8/02]

8572HAA4

SAFECO CAPITAL TRUST i6.072 DUE 07/15/

DURA OPERATING CORP 8ER D9.00 DUE

st} 5

12217011
1219/04; $

1/14/03

e o O
!

il 984119AC
94974XAA0
26632QAH6

SAC HLDG CORP/SAC HLDG Il CORP8.50 D{

RA OPERATING CORP SER D9.00 DUE 0¢

FECO CAPITAL TRUST 18.072 DUE 07/15

UTSCHE TE

ROX CAPITAL TRUST

WELLS FARG

| CO GUARNTEE

C CAPITAL TRUST I SERIES B CO GUARA

/ELLS FARGO CAPITAL SECURED7.96 DUE
DURA OPERATING CORP SER D$.00 DUE 0

- 12/9/03) $ 9,367 10,000!

2060041 8
o3t s

1131105

| 131005 §
2127103

.. 49001

8/2/00; $ 10,017
12/14/04] $ 9,965

10,000
10,000;




10,000

_?497429‘\/*0
, - Zoes

40420EAAS

P1621CAAT '

© 9128100

1/25/03; $ 9,825,

918/03] $  '8,871] 10,000

©12/14/0478 75 ,327]"" 15,0001

_.9M8/03] $ 8,871 10,000,

9NM9/02{$ 5,221 775,000

_423/01; $ 5756, 5,000;

17201 $ 53537 78,600

2/16i01; $ 13646 i4 ,000;

| 40420EAA5 AAei018 5,058 5,000!
40420EAA5 LTRIS  1/12/01 $_ 10,135 10 ,000

| 266320AH6 0f ~11/20/04"§" 14,6861 15,000
62874HAA3 7/24/001 $ ""5119i  5,000]

| 786427AC8 [SA - 3/14004) 6884 7,000
652482AT7 INE\ 34§ L 7000

i 786427AC8 - 3A601[TS T 6,884 77,000
3M16/01: $  6,628] 7,000

U 123/0177§ B 370 5,000

C HLDG CORP/SAC HLDG Il CORPS. 50DV /505! §  20,723| 20,000

5"IDURA OPERATING CORP SER D8.00 DU 1271304178 15,324 15,060

1/5/05! $ 20,723~ 20,000]

2713011 $ 16547 17,000

_iCOUNTRYWIDE CAPITAL | COMPANYGUA 2113101} $ 17, 318: 17,000

'SAFECO CAPITAL TRUST1C0 GUARANTE , $ it 8,000]

314010 § 7 8,000

. 8/5/04] $ 9323, 10,000,

73002 $  10,110: 10,000

/01, $ 9,784 10,000,

11/30/04 $ 14

5/24/02
8/14/011

5
$

3 926,
34,773

..5,000

83,000



TON P&L8.125 DUE 09/01/2031 M&S1_ &
SAFECO CAPITAL TR ]
D C

o O

AES CHINA GENERATING COMPANY NOTES ~ 9/7/01
WELLS FARGO CAPITAL SECURED?.96 DUE™ 10/3/00] $
WELLS FARGO CAPITAL SECURED7.96 DUE ~ 10/3/00] '$
AL TRUST IV CO GUARNTS.25 DUI ~~ 8/1/00; '$”
DG CORP7.375 DUE 09/ " 9/17/02| $
AL TRUST 18.072 DUE 07115/~ 9/5/01} $_1c
SER B CO GUARANTEE "I~ 11/21/00 '
AL TRUST [8.072 DUE 07/15/i _ 4/16/02
TRUST1CO GUARANTEE ™ 77501,

6/13/00

1

i

81601 § 26,65
3/2/05

. 8/23/01] §
8/23/01

- o2l
8/3/01, § 246

- 2/8/01: 2,931 4,00
L.2090011 8 19457, 20,000
2/9/01; $ 19,457, 20,000

$
6/17/02 $
$
)
$

786427ACE |




t | [

|
. 10,000,
62874HAA3 iNB CAPITAL TRUST IV CO GUARNTS.25 DUE $ 10,000
62874HAA3 INB CAPITAL TRUST IV CO GUARNTS25 DUL ™ &/7/00] $ 10,133; 10,000
00104PAC3 6/5/03] $ 4,186; 5000
EA6 123018 25,847 55,000
_Anmotl s 5,000
" 2i23/011°§ 75,000
2/14/05| $ 5,000
“TDURA OPERATING CORP SER DS, 00 DUE 0¢  2/14/05] $ ;5,000
DURA OPERATIN”G CORP SER D9.00 DUE 03 12119031 $~ 10, 4371 10,000
i - 10/15/03] $ 9,253 10,000
12/7/04] § 6,508 6,000
6/20/037$ 5, 120 ~"5,000
HAmiod) $ 3, 25000
4/10/02; $ 5,000
0, $ 10,000
00704PAC3 1A 12/6/03{ $ " 5,000
001546AGS5 |AK STEEL CORP7.75 DUE 06/15/2012 J&D 12~ 4/14/04] $ 5,000
|06636QAB7 |BANKERS TRUST NEW YORK CORP SUBOR  6/10/02; - 10,000
20825UABO ' 8 6,000
984119AC1 ‘ 5,000
786427AC8 TE - 8,000
$ 8,000
3
10/031 $ 11769 10,000
6/19/031 $ 17,474, 14,000
12/2/04; $ ~..15,000
.3 5423 5000
. . _6/9/000 § 101387 10,000
ll 46623MAA9 [JPM CAPITAL TRUST il BOND7.95 DUE 02/0%11/10/00; $ 56: 8,000
23330AAC4 !DAYTON P81.8.125 DUE 09/01/2031 M&S 1 4126/02{ $ ! 10,000
[902118AD0 | IONAL GROUP $A6.25 DUE~ 5/17/02] $ 5,000
902118ADO0_[TYCO IN __5M7/02] $ 5,000
§ 40420EAA5 [F ~4123/01; 7,000
AS ) _msiot) § __ 5,000
:AFC CAPITAL TRUST | SERIES B CO GUARA 1/18/01, $ 10,363, 10,000
78572HAAA ISAC HLDG CORP/SAC HLDG Il CORP8.50 DU 1/11/05, § 20,742 20,000
78572HAA4 [SAC HLDG CORP/SAC HLDG il CORP8.50 DU~ 1/11/05, $ 20,742 20,000

i H i
: £ . i




2112102

| 40420EAA5

20825UABO ‘

HOUSTON LIGHT & POW! CAPITALTR IS

~ 3/16/05;

4/10/017 § 8,1

40420EAA5

| 984’1 19ACH

_
_ 40420EAA5
_

25'1 56PAB9

THOUSTON LIGHT & POWER CAPITALTRII S~
HOUSTON LIGHT & POWER CAPITALTR I §

410/017 §

3/26/02

XEROX CAPITAL TRUST1CO GUARNTEE
URA OPERATING CORP SER D9. 00 DUE 0!

9/30/03

12/7104

ERATING CORP SER D9.00 DUE 0f
DEUTSCHE TELEKOM INT FIN BONDS8.00 [

8/14/01

| 786457AC8

USF&G CAP Il SER B CO GUARANTEE I

SAFECO CAPITAL TRUST I CO GUARANTEE

~2/21/01

11/7/00}

SAFECO CAPITAL TRUST1CO GUARANTEE,

"ITURNER BROADCASTING SYSTEM INCSR N ™

2/21/01

_T16102]

1JPM GAPITAL TRUST BONDS7.54 DUE 01/15

DURA OPERATING CORP SER D9.00 DUE 0"

- 212/01 e st g o
2/16/05

|370448AA0
786427ACE

_|GCB VERIZON GLOBAL FDG6.75 DUE 12/01/

812102}

1/5/01

GENERAI_ MOTORS6.85 DU

0/15/2008 A&(;_' )
SAFECO CAPITAL TRUST | €O GUARANTEE

6123704

8/13/01

78572HAA4
78572HAA4

_{SACHLDG CORP/SAC HLDG Il CORP8.50 DI
{SAC HLDG CORP/SAC HLDG Il CORPS8.50 D

2/9/105

219105

00206HH72

62874HAA3

AT&T CAPITAL CORP CO GUARANTEED MT:
GLAXOSMITHKLINE GAPITAL INC4.375 DUE

1/28/03

2/7/05¢

G}_AXOSIVIITHKLINE CAPITAL INC4.375 DUE

46623IVIAA9

92344GAK2
78572HAA4
6231

9021188A5

— 902118AD0

NB CAPITAL TRUST \Y co GUARNT8 257DU[.'

5/23/05¢
6/13/00

i

69;-69

10,824

10 214

10,092

JPM CAPITAL TRUST II BOND? _

1273100

3200010 8 7

16,1561

'2/10/05] §

T12/13/001 820,307
~210/0s5

40420EAAS HOUS
_{TYCO INTL GROUP § A4.95 BUE 08/0'1/2003 -
‘TYCO INTERNATIONAL GROUP $A6.25 DUE

2/10/05

5/ 14/02:

:-
. 2/10/05{ §
5/9I01] S

$

813/02; § 10

I”_;‘Ioooo

10422
10,4221

6,144

9,536

) 5/15/02 KN 11,788§

20,000

10,000
10,000

10 000
6,000
10,000

'1"2',6605



- TRUST BOND8.796 DUI

4125001} 8

CE TRUST BONDS.796 DU
:HOUSTON LIGHT & POWER CAPITALTRII S

4/27/01

A5001] &

001546AG5

—441916AE3

£ 0/

1781011

1/5/01

J 984119AC1

XEROX CAPITAL TRUST 1CO GUARNTEE

{XEROX CAPITAL TRUST I CO GUARNTEE |

19/21/00

9/21/00; §

—40420EAA5

iHOUSTON LIGHT & POWER CAPITALTR s

HOUSTON LIGHT & POWER CAPITALTRII S

118101 A SF—

12/4/03

HOUSTON LIGHT & POWER CAPITALTR ns

12/4/03] $
6/12/03

1 69400AA6

‘ ___'12/4/03'," '

CHINA LIGHT & POWER COLTD NOTES

690057AE4

26632QAH6

OUTDOOR SYSTEMS INC CO _GUARANTEEEH_. -

46623MAAY [JPM CAF

- 1112030
. M280051 $

41 886,

7,000

11,000

9,000

. 14,000
25,000
42,000,




25156PAB9

ADEUTSCHE TELEKOM INT FIN BONDS8.00 C

NB CAPITAL TRUST IV CO GUARNTS. 25 DUE

2/16/01; $

267084AB7
786427ACS’

DUTY FREE INTL INC NOTE?.00 DUE 01/1 P
SAFECO CAPITAL TRUST I CO GUARANT

31901 $

786427ACE.
786427AC8

SAFECO CAPITAL TRUST | CO GUARANT

|001546AG5 |

SAM co CAPITAL TRUST | co GUARANTE
ST

l 061546AG5

39017
3/19/01

3/19/01

] 20441XAB8

COMPANHIA BRASILEIRA DE BEBIDA‘iO 5 C )

P1621CAA1 :

_23330AAC4 {DAYTON P&L8.125 DU

IBAVARIA S A,

}NB CAPITAL TRUST IV CO GUARNTS.25 DUt
JPM CAPITAL TRUST Il BOND7.95 DUE 02/0

786427AC8 |

! N

H 3 e .
i - i

40420EAA5 |
27A

8230000 § 5,155
1205000 8 151

7/30/017 §

8/21/00

l 368836AC6 [GENERA 'AMERICAN TRANSP NOTES6.75 ["” -

T e

3/20/02

4/9/02'
4/9/021

$

Ti9250¢

12/2/04 16,707, ‘
6I4/04 L T LT S S ot SRR,
" 6/14i00;
i 12/15/00

20,000/




TRANSP NOTES6.75 L

19,269

20,000
20,000

208463AA2

40420EAA5 1HO
40420EAA5 1HC
40420EAA5 ,

8 1SAFECO CAPITAL TRUST 18.072 DUE 07/15/%

COUNTRYWIDE CAPITAL i COMPAN‘_(GUAR.'
GLAXOSMITHKLINE CAPITAL INC4.375 DUE |~
GLAXOSMITHKLINE CAPITAL INC4.375 DUE !

2805l

910/01;
"~ 4/30/01|
_1/30/01;

6/29/04"

HOUSTON I‘_VIGHT & POWER CAPITALTR I S;

HOUSTON LIGHT & POWER CAPITALTRII §;

gDRESDNER BANK A G SUN NOTE7 25 DUE ¢

CONSECO FINANCE TRUST BONDS. 796 DUJ -

6/12/03 '
8/1 5/01;
- 6/13/03;
512305,
11/8/01:

wfaiafeﬁimiw mﬁ%iw;m i oo

$

NSP NOTES6.75 [ 4/9/02| $ 19,2591
‘GUARANTEED MT,  4/30/02]”$  5,676] 5,000
8/23/01 $ 19,8561 20,000;
" 8/31/000$ 19,957, 20,000}
Q0DUE 0L 1120004 § 20,0 080; ~ 20,000
" 6/24/031 '$  9,545; 10,000
,,,,, __4/30/04; $ 98441 10,000
“T4M8/017 $ 10,3707 10,000
XEROX CAPITAL TRUST 1 CO GUARNTEE |~ 7/21/00; $ 3,698 4,000
ALLIED WASTE NASER B COMPANYGUARK ™~ 8/18/00] '$_ 4,858 5,000|
_____ 10/3/00] $ 71,857, 75,000
12/18/00] $ 5,083 5,000
7/24/000 $  9,3431 10,000
. § 4936 5,000
$ 4961 5000
820037 %5120 5,000
HOUSTON LIGHT & POWER CAPITALTR IS, 6/12/03] § 4,961, 5,000;
HOUSTON LIGHT & POWER CAPITALTR TS~ 6/20/03,"$ 51200 5,000
6/12/03| $ 4061 5000
6721038 T 4,961 5,000
_____ 6/12/03] § _ 4961; 5000
. 6120003, § - 5,000
. 6/12/03] $ {5000
612/03; $ [ 5,000

10 058’_'_,__ 10,000
10,000

10,000

),2611 10,000
12,168, 12,000
14,559 20,000
_14,709; 15,000
10, 094: 10,000
14,385, 15,000
9,867 10,000
19, 7591 20,000
4,062 5,000
13,176{ 11,000
4,060 15.000

5,000
5,000




20846JAA2 |CONSECO FINANCE TRUST BOND8.796 DU| ~ 5/9/01]
3 :

it

/5001,
“4/5/01] §
01 3

10161:'
10,161
9,878

~10,161; 10,000
_:54950@_7 5,000
S0t 000

‘:'985 '

4/5/01; $
45101
_4117i01

415101 §

$
$
. 3
9/7/00; $
4/5/0117$
7/19/04; $
MTE ~ 11/9/04! $
" 12/18i00! " §
et s 7 Tetl
CONSECO FINANCE TRUST BONDS.796 DU 5(10/011 § 11,564
SAFECO CAPITAL TRUST 18:072 DUE 07/15/,  9/20/011"§ 6,86
$
$
$
$
$
$
$
$
$
$
$

“36.005!

786427AC8_ISAFECO CAPITAL TRUST 1 €O GUARANTEE 322001 § 9,826

429EAA5” 10USTC 51001 § 12,280 12 000
' 322001, '8 9,876 _" 10,000

8/16/01] $ 19,964 20,000
_4f1i01 3 15.2e4; 15,000
10/9/00) § 4,235 4,000
1214/04) $  31,217| 36,000

212 ‘f’5434th' 5,000
] 4 2113101 +..12,000
:NB CAPITAL TRUST iV CO GUARNT8.25 D) 94701 5,000

10,000
10,0001
25,000
5 10,000
__Bi6j02! $ 5,000
) 2/8/05 9,138 8,000
_:CONSECO FINANCE TRUST BONDS.786 DUE __8/10/01: '$ 3816, 5,000
"iCONSECO FINANCE TRUST BOND8.796 DUl 7/18/01- 7,676; 10,000
SAFECO CAPITAL TRUST 18.072 DUE 07/15/;  2/27/02] $ 14,607, 15,000
_iCONSECO FINANCE TRUST BOND8.796 DUl 8/13/01 3,567 5,000;

‘HOUSTON LIGHT & POWER CAPITALTR S| 4/9/01] $ 10,16




" 1/15/04]

$

Mty

20,000

2/5/03

11/17/03i

4/3/02;

301816

'3/26/01; § 9,

" 206i02!7$ 5,048 5,000
12/9/02 § 46271 4,000
OB638FAGD 3090041 8

786427AC8 1SAFECO CAPITAL TRUST 1CO GUARANTEE  '8/7/01] 5 29,

SAFECO CAPITAL TRUST 18,072 DUE 07/15/]  1/25/02

§ 6287 ST 1V CO GUARNTS.25 DUE ™~ 9/7/01
62874HAA3 'NB CAPITAL TRUST IV CO GUARNTS.25 DUE /7101

J} 40420EAAS™ (HOUSTON LIGHT & POWER CAPITALTR IS
HOUSTON LIG!le & POWER CAPITALTR I §

6/25/02| §

2022/01] $ 17,384 18,000
8/12/02; $ 12,891, 12,000
4/10/031 $ 8275 10,000

| 2023j04; $ 32,837, 30,000
) 6/17/04 4 $ 6355 6,000
§ 4835 5,000
o001l 3 19775 20000
12/2/04: $ 18,801, 19,000
31/02; $ 14, 614 15,000

. 82/01 % 5,000
919021 $ 10,000
511/01] $ 30,000

4/1 0/01

OUNTRYWIDE CAPITALI COMPANYGUA
fHOUSTON LlGHT & POWER CAPITALTR 1)

4110/01
_11M5/01 $
2/10/03! '3

21140011 $
4i12/02] '$

10,000

”10000

7,000

10,1290

10 ,000
5,000

7,000

12 000
’10 000



000983AA4
85207EAC

\ES CHINA GENERATING COMPANY

1700,

25156PAB9Y

INE_CAPITAL INC4.375 DUE |

CREDIT AGRICOLE BK7.00 DUE 01/29/2049 .
DEUTSCHE TELEKOM INT FIN BONDS8.00 L

12/1/04} '$  20,080;
... 34005 ‘
5/13/05;
11/19/01

ELEKOM INT FIN BONDS8.00T ™~

[NB CAPITAL TRUST 1V’ CO GUARNT8.25 bUI
'RUST IV GO GUARNT8.25 DUE

52555LAB9

[l 62874HAA3

8/18/00; §

. .2114/014 §
9/14/00

40420EAAS

1/2/01

s

. \HOUSTON LIGHT & POWER CAPITAL

CO CAPITAL TRUST | CO GUARANTEE

. 412011
4/12/01

~ 41s/02)”
425001

s
$

$

10182
17,429

I8 478 16,00
9,873

- 4125/01;
 9/5/001

174297 25,000

9/5/00

2116101}

 5/3/01

. 908 8
71290041 $
413101

9/5/00

$
$
$
$

5/3/01! '$

1/4104

/5001

i
s

5801 §

5161

14683 20,000

5,017,
19,4391




786427AC8  SAFECO CAPITAL TRUST I CO GUARANTEE ~ 2/21/01:
001546AG5_|AK STEEL CORP7.75 DUE 06/15/2012 J&D 1% 8/9/04 $ 1
46623PAA2LIPM CAPITAL TRUST BONDS7.54 DUE 01745 4/8/07
46623PAA2 |JPM CAPITAL TRUST BONDS7.54 DUE 01/15 1/9/01; $
030096AF8 |AMERICAN STORES CO BONDS8.00 DUE 08 2/21/01] §~ 10, 131 10,000
[ 2/13/01 15,281 15,000
TTRR0101 831,807

B 40420EAA5 HOUSTON LIGHT CAPITALTRIIS ~
ll 46623MAAS” [JPM CAPITAL TRUST ITBOND7.95 DUE 02/07 12/ 155,000
5_{UFJ FINANCE ARUBA AECE.75 DUE 11/29/2C 1/26/041 § 10, 840"‘_‘ 10,000
JPM CAPITAL TRUST BONDS7 54 DUE 01715 179/011"§ ™ 5,083 5,600
JPM CAPITAL TRUST BONDS7.54 DUE 01/15 7i0/01; $ 51881 5000
_ N R EUTSCHE TELEKOM INT FIN BONDS8.06 T~ 8/28i01;§ 12,328, ~
I /0420EAAS ;HOUSTON LIGHT & POWER CAPITALTR 1§ 10/19/04! § 10 3912
U24516ACO 1JOHN HANCOCK GLB LTD6.60 DUE 12/28/20. ~ 8/6/031 § ™5 615 5,000
001546AEQ _{AK STEEL CORP7.875 DUE 02/15/2009 F8A 1 9/14/05! ' § 25191, 25,000
ll 94974XAA0 TWELLS FARGO CAPITAL SECURED7.96 DUE ~~ 11/28/00, § j
| 40420EAA5 THOUSTON LIGHT & POWER GAPITALTR Ii 8 1/26/01*

36533§A_sa_ {GENERAL AMERICAN TRANSE.625 DUE 12/0

7 _' N TRANSP NOTESB.75L  6/6/03

26632QAH6 'DURA OF | __12116/04; 5 15,4¢

l 25156PAB9  DEUT: ELEK ONDS8.00  3/26/02

J 40420EAA5 [HOUST HT & POWE s 17

{HOUSTON LIGHT & POWER CAPITALTR i s{‘ _ 111001 $ 5

HOUSTON LIGHT & POWER CAPITALTRII S, 1/10/01] $ 5
GHT & P

TS s
A9t $ 9

_TH9I00] $ 4,620
1116/01
__116/01
1/16/01
An2i01) 8 8074 8,000
8/15/03! 36: 10,000
786427AC8 :SAFECO CAPITAL TRUST | CO GUARANTEE 4/6/01* ~9,858; 10,000

786427AC8 1SAFECO CAPITAL TRUST | CO GUARANTEE ~ ~ "3/6/01i § 15,656] 16,000}




8/31/00;
9/10/04

§7
$

5
$
3

19 ;

7 085‘
20,072
28, 324

1/13/05
12/7/04

S

$

'IO 250;
20 150

43,000:

" 25,000
25000
10,000

7, 000

| 40420EAAS ™
120846JAA2

11/26/01; $

,,.,.12/7/04

3/8/01

_6/18/01

g
$

$

10 2531

20,150: 20,000
"14,601:

i 584119ACT XERC

26632QAH6
¥

9/13/04

G
5/B/01L
91003]

10 548_:21

377372AA5
G7588WAA5

+TYCO INTL GRO!

222371AA4

20825UABO
20846JAA2
|40420EAAS
40420EAAS

001546AG5 {AK STEEL CORP7.75 DUE 06/15/2012 J&D 18
G70415AB3 tPETROZUATA FINANCES.22 DUE 04/01/2017

TTA1730/04; 824,450
AFC CAPITAL TRUST | SERIES BCO GUARA ~ 11/7/03] '§ 9,
~jHOUSTON LIGHT & POWER CAPITALTR TS 17231047 ¢
HOUS__TON LIGHT & POWER CAPITALTR li Ss 1/18/01; $
TTBAAI0T] ST 27,643 28,00

2/14/02] § 16,708! 15,000
1/11/05] § 26,013] 25,000
5101 § 18,339 25,000
~10/30/01; § 9, 609. 9,000
__1i28/02; $ 10,324) 10,000
211502 $ 24269, 25,000
2121102y $ 14702¢ 13,000
RE 5/9/01] § 10418/ 10,000
TICOGUARANTEE ~ e/6/01 § 6895 7, 000
95 DUE08/01/2003°  4/10/02] $ 19,558/ 20,000
_iCONSECO FINANCE TRUST BOND8.796 DUL,__1/25/01] $ 4,826 7,000
GLAXOSMITHKLINE CAPITAL INC4.375 DUE |~ 6/17/06/ '$  25,304] 25,000
ROYAL BANK OF SCOTLA_N_Q_QAPITALTRUSW _5/19/08] '$ 21,659 20,000
COUNTRYWIDE CAPITAL | COMPANYGUAR! ~~ 1/26/01/ '$ 19,607, 20,000
91504 §  10210; 10,000
_.8/4i04i $ 7475 7,000
iCONOCO FUNDING 06.35 DUE 10/15/2011] ~~ '2/8/05! $ 11,423/ 10,000,
CONSECO FINANCE TRUST BOND8.796 DU 4/26/01; $ 19,808/ 28,000
{HOUSTON LIGHT & POWER CAPITALTRII S, 12501, $ 5045 5,000
‘HOUSTON LIGHT & POWER CAPITALTRII'S| ™ "1/250011 '$ ~ 5,070, 5,000;




379352AL1
872287AF4
251 56PABQ

Asell

7106, 7,000

7,000

$

1113007
20,510

15,000

20 000
10, 000
20 000

P1621CAA1 !
U74078AP8 i

i '?357,2HA54_ !
78572HAAG |

2/21/03

1 0/29/04

12/18/03

8,707,

12121000 §

2/9/05]

ll 78572HAAS S

'SAFECO CAPITAL TRUST 18.072 DUE 07/ 5/

2/9/05

10, 000

C8_SAFECO CAPITAL TRUST 1 CO GUARANTEE‘ -

8i21/01s
2/15/01

4730002

12/8/04; §

 5/8/02!

T1210040 8 2

~ 5/26/00/ § 20
1/31/01

786427A08“:
48623MAAQ |

OO MO NN
100 NI D

62874HAA3
78572HAA4

46623PAA2

01958XAQ0 ‘ALLIED WASTE NA SER B  COMPANYGUARN "f

4/27/01

6/16/05(_““ Bt

10,000,

~20,000!

6,000,

10 000




1.01,099?

| 26632Q0AH6 _ , 20"000
| 266320AH6 | DURA OPERA] SEF = 20,000
1291047 § 2 1_"20000

100,000
20,000
37,000
37,000
20,000,
10,000

120004178 20,051,
9/1/04; § 41,846
. o . s mame S e s - oo - B - e e 911/04
R 94974XAA0 . 81joo
_26632QAH6 DURA OPERATING CORP SER D9.00 DUE . "125]05
26632QAH6 DURA OPERATING CORP SER D9.00 DUE 05 1/25/05 10,222
266320AH6 " DURA OPERATING CORP SER D9.00 DUE 4™ 1/25/05] '§ 10,2321
984119AC1_IXEROX CAPITAL TRUST | CO GUARNTEE 't 9/15/00! $ 20,000
il 786427AC8
23

1 J H [ :
: ! -t;

SAFECO CAPITAL TRUST 18.072 DUE 07/15/ 8/21/011"$ 24,711 ™ 25,000
JPM CAPITAL TRUST Il BOND7.95 DUE 02/01  11/7/00; $ 10,074} 10,000
DURA OPERATING CORP SER D9.00 DUE 0f 12/7/04] §  23,172] 23,000
5 {HOUSTON LIGHT & POWER CAPITA isi00. § 7,23 7,000
16 |DURA OPERATING CORP SER D9.00 DUE |

12121041 $ 24,475] 25,000
C12/2104] $ 24,730, ,,,;_,‘,25 000;
$ 147210 15,000
2114/02 $ 16,120, 15,000
" 9i9/00] $ 15579{, 20,000
7129004 § 10,000
‘ 6,000
10000
~731,000!
820, 902 20,000
! 13,000
ﬂ[, 10,000
8,000

20,000

15,000

92344GAT3 DG CC 10,000
201615BS9 | 5 12, 10,0001

26632QAH6 {DURA OPERATING CORP SER D8,00 DUE 0f ~  1/12/05. § 12,000}
62874HAA3 ;NB CAPITAL TRUST IV €O GUARNT8.25 DUE~~ 7/21/00 $ 10, 234 710,000/

IIIIIIIIIIIIIIIIIIIIIIIIIII



40420EAA5

201615659 |

1176021 $

4271017 $

4R $

9841 19AC1
62874HAA3

| 62874HAAS ™
| 62874HAA3

é

AES CHINA GENERATING COMPANY NOTE‘”Z
XEROX CAPITAL TRUST | CO GUARNTEE |

’ 7/'2410()‘

9,037,

9/8/00; § 20,

40420EAAS

— 377372AAS

HOUSTON LIGHT & POWER CAPITALTR Il S

12140318

;HOI_JSTON LIGHT & POWER CAPITALTR

LLS FARGO CAPITAL SECURED7.96

 CAPITAL TRUST | CO GUARANTEE
ISAFECO CAPITAL TRUST | CO GUARANTEE

!

51001 §
4/30/01! ' $

s 1 5243
$. 15243
$ 10,043

8,941
9,907

578450AB4 | MAYNE NICKLESS LTD NOTES.25 DUE 02/01 ___9/7100 33,000
P * 2/18/05] § 15,13 15,000
N3592XVAS _A7i05; $ 49,5341 26,000
786427AC8 8/22/01] $ 24,988, 25,000
C 2DUE 07/15/  8/22/01; $ 24,988; 25000

" UST 18.072 DUEO7/154,  8/22/011 824,688 25,000

TSCHE TELEKOM INT FIN BONDS8.00L  9/26/01 11,500; 10,000

{OUSTON LIGHT & POWER CAPITALTR I ™~ 5/9/02; "$ 10,1817 ™™ 10,000

WELLS FARGO CAPITAL SECURED7.96 DUE  11/29/001 $ 10,326 10,000
“ICOUNTRYWIDE CAPITAL | COMPANYGUAR!  2/51/011 15,0881 15,000
_|GENERAL MOTORS6.85 DUE 10/15/2008 A&(  7/2/03. § 15,000

_{SAFECO CAPITAL TRUST | CO GUARANTEE ~ 2/26/01, 23,000

 1£3/021 $ 25, 25,000

16,000
~10,000;

- 25,000

" 10, ooo’

25,000
15,000

1 5}0‘66,

7 000

~10,000:

10 000
30 000

30, 000

25,000

15,000

~ 10,000

9,000
10, 000‘



\FECO CAPITAL TRUST 18,072 DUE 0715, 9R20/01,
|AK STEEL CORP7.75 DUE 06/15/2012 J&D 1% 4

000983AA4

S

Bl 061546AG ™ AK STEEL CORP7 75 DUE 06/15/2012 J&D 18~ 10/8/04]
904764AG2 UNILEVER CAPITAL CORP COMPANYGUAR 1/9/01
266320AH6" DURA OPERATING CORP SER D9.00 DUE 0~ 12/7/04]
984119AC1_XEROX C RUST | CO GUARNTEE 77103 $

203460040

40420EAAS

00098 AES CHINA GENERATING COMPANY NOTES " 9/7/01] $ 10,47, 10,000
001546AG5 AK STEEL CORP7.78 BUE 06/15/2012 J&D 16~ 8/6/04) § 19,650, 20,000
CONSECO FINANCE TRUST BONDS8.796 DU 1/9/01! 6,099! 10,000

HOUSTON LIGHT & POWER CAPITALTRII'S™ " 4/15/02'$ ™ 14,262 14,600

DURA OPERATING CORP SER 09,00 DUE 04 2/7/05 10,378: 10,000

DURA OPERATING CORP SER D9.00 DUE 0¢ /7705 S 10,378 10,000

21 $ 7,048 7,000

1/30/01 10,4551~ 10,000

7/25/01 18,455 20,000

Tei26/00] $ 10,267 10,000

4/10/07
5/22/02

. sty
4110/01;

RECHE
12/1/04

H
¢

12/1/04

11/29/06

1211/041

14120003

i

WELLS FARGO CAPITAL SECURED7.96 DUE
INANCE TRUST BONDS.796 DU[

CONSECO

5/3/01
9/28/01

__12/1/04

1127104

12/8/04}
6/9/04

7128104

|

A PP

€909 69 686945 145 5 LN NN A O PR PR B B B Bin win v e

]

7229

21,290

14,848
25,306

29,362!

20,038
..50,353;
50,144

29,000
15,000
25,000

30,000

20,000,
. 50,000;
50,000



_5/8/01

25, 593‘

25,000

/901§

§

4/25/01;

18, 265‘

52,084

| 911/04

5/9/01

716,365

" _25 000!

25,000
75,000;

C2027101]§ 244
212701}
5/29/04§
7/18/00i

7 v26632QAH6.
266320AH8 |

IE
TRUST BONDB 796 DUL

QST Kele, GUARANTEE '

5/7/01

5/9/01] $

9841 19ACT XEROX CAPITAL TRUST 1CO GUARNTEE

AFECO CAPITAL TRUST | CO GUARANTEE

20846JAA2 ICONSECO FINANCE TRUST BONDS.796 DUL

INC MTNE.20 DUE 05/

9/27/00] $ 1E

117101
1/1 7/01

7"15102
5/11/01

i '

786427AC8 |
40420EAAS

W LLS | AR 0 CAPITAL SECURED7 96 DUE

62874HAA3 INB CAPITAL TRUST IV CO GUARNT8.25 DUF

5/9/01

_8/4/00; ¢
31/01

~311/01

8/’] 0/00

CAATION S 7,084
70260000 $ 27007

27,000

- 10,000



i 10/14/02
- 116/01
11/25/03
. 4/10/01
8D 15 4/20/04
2 ;CONSECQO FINANCE TRUST BOND8.796 DU~ 3/8/01;
_|DURA OPERATING CORP SER D9.00 DUE 0¢ _ 2/16/05]’
_tHOUSTON LIGHT & POWER CAPITALTR IS, 4/17/01
HOUSTON LIGHT & POWER CAPITALTRI § 1/18/01;
CHILGENER S A NOTES6.50 DUE 01/15/2006 ~~ 6/16/03]
CMS ENERGY X-TRAS PASS THRU CERTS | 12/3/03
R & B FALCON CORP SER B6.50 DUE 04715/, 1172
_ JPM CAPITAL TRUST Il BOND7.95 DUE 02/01 12/4/00
I, - 9_1JPM CAPITAL TRUST Il BOND7.95 DUE 02/07  12/4/06
78572HAA4 iSAC HLDG CORP/SAC HLDG Il CORPS8.50 DU 2/9/05
Bl 78572HAA4 [ SAC HLDG CORP/SAC HLDG I CORP8.50 DI "2/0/05
78572HAA4 {SAC HLDG CORP/SAC HLDG Il CORP8.50 Dil 2/9/05:
Bl 78572HAA4 1SAC HLDG CORP/SAC HLDG il CORP8.50 DU 2/9/05] §
78572HAA HLDG CORP/SAC HLDG il CORP8.50 DY 2/9/05
1ABE 25 DUE 05/15/2006 M&N 1~ 7/6/05
8.876 DUE 11/01/2010 K 2/13/04; .
UCAN TRANS8.625 DUE 12/¢  1/14/03
)RP9.25 DUE 05/15/2011 M&N_ 3/14/02
FREE INTL INC NOTE7.00 DUE 01/15/2 26
HLDG CORP/SAC HLDG Il CORP8.50 Dt 2/11/05] $  2C
USTON LIGHT & POWER CAPITALTR [l §! 1/3/01 O)U
A INC4.625 DUE 03/15/201 6/10/05; $ 251
1/5/01
15001
....8116/00{ '§
4230010 § 15,2
12071041 $ 30,3
- 1/26/01 9
_AR4J01] $ 10
12/4/037 § 10,199, 1
S 12/4/03;$ 210,199, 10,000
1240031 $ 10,199
$
$

BB B R Bie

;AK STEEL CORP7.75 DUE 06/15/2012 J&D 18 10/28!045 ; 10,470_§ , ;




'gJF’M CAPITAL TRUST Il BOND7 95

sSAFECO CAPITAL TRUST 18.072

5, {HOUSTON LIGHT & POWER CAPI

{WELLS FARGO CAPITAL SECURE

168, &5

co VNTRYWIDE CAPITALI COMPANYGUAR: B

'8/4/001

2/6/01

—40420EAA5 '

'SAFECO CAPITAL TRUST 18.072 DUE 07/15/;
HOUSTON LIGHT & POWER CAPITALTR

117267017
12/4/03

i G6638FAGO

INESTLE AUSTRALIALTDA.75 DUE 11/21/200,
COUNTRYWIDE CAPITAL | COMPANYGUARI

4/15/05]

2/45/01

1JPM CAPITAL TRUST [ BON 7.95 DUE 02/0%

WELLS FARGO CAF’ITAL SECURED? 96 DUE

298785CH7

1543001
10/30/00

_;DEUTSCHE TELEKOM INT FiN BONDS8.00 l:j

3/13/01
214103

COI\/IPANHIA:BRAFSILEIRA DE BEBIDA1O 50 fr

:’EUROPEAN INVESTMENT BANKS 00 DUE 04

. 2/4i03}
8/13/01

{

15,600

r;ee-fe&sefeekﬁlm:ee»ealmiem s

26,000
20,000
20,000

4O4ZOEL‘\A5

25156PA89

: i i
3

A0

12714700

,' 8/31/04;
4/25/01

10,000

10,000

3,000
16,000

10,000

15, 000

DN O
5y

62874HAA3

| 26623MAA9 (JPN CAE

I 57211 |

3

‘NB CAPITAL TRUST IV CO GUARNT8 25 DUE

| '_1__2./151.09

4/30/01
7/25/00
12/15/00

A T i 1 ] . ! I
ERILD P BRI R B P D G B H 5 AR 4R 4R
| | R P i [

6/6/00; $ 25,1

13,000

10,000
10,000

.“”__'34 000
10,000

35,000

" 35,000,

10,000

10,000

10,000

40,000

13,000
10,0001
10,000




HOUSTON LIGHT & POWER CAPITALTR Il
DEUTSCHE TELEKOM INT |

R B CO GUARANTEE
VICES CO GUARANTEE?.00

12/19/00

$ 10741t 10,000
$ 10,164; 10,000

SER D9.00 DUE 0 ™ 12/14/04
SERD9.00 DUE 0t | 12/14/04
S . 51/01
5/4/01

Jlf 40420EAA5 ™
25156PABY

FIN BONDS8.00

~$ 25574 25000
$..255741 25,000
15,322 715,000

$ 11,047, 10,000

12/20/001
6/5/01

46623MAAY TP

MAA9 7JPM CAPITAL TRUST il BOND7.95 DUE 0
786427AC8

FECO CAPITAL TRUST | CO GUARANTEE

“$ 167123 10,000
$ 9,985 10,000

CAPITAL TRUST IV CO GUAI 5 DUE
USTON LIGHT & POWER CAPITALTR i §

SAFECO CAPITAL TRUST | CO GUARANTEE
;DAYTON P&L8.125 DUE 09/01/2031 M&S 1

J 62674HARS " NB
40420EAA5” THO
| 786427AC8

1477/01i
4/6/01:
~ 4/e/o1
1072302

$ 540731 50,000
$ 20323 20,000
S 19,71377730,600
$ 23077, 25000

416101

_{HOUSTON LiGHT' POWER CAPITALTRI1S, ~4/6i01
2/16/05

R A F SCOTLAND CAPITALTRUS

§ 2134077721,000
$ 43,188 40,000

4110/02|

T3 24260 25,000
10,1671~ 11,000

B 52007PAAS.
XEROX CAPITAL TRUST | CO GUARNTEE | 7/21/00
'MELLON CAPITAL BONDS7.72 DUE 12/01/26.  11/47/00

—ghuios 8 RogiT
2/23/01] $ 204

8/31/01; $ 11,3
01401 s

221/02) $ 23
LAz $ 8,

10,000
15,000
9,000
20,000
10,000
10,000
10,000
16,000,

16,000
20,000
18,000
15,332, 15,000]
. 18880, 20,000,
8,927: 9,000

5156PA

TR R R OO
[

25156PAB9_{DEUTSCHE TELEKOM INT FIN BONDS8.00 L 3/13/02)
222371AA4 :COUNTRYWIDE CAPITAL | COMPANYGUAR

5/9/01;

17,856, 16,000
10,533, 10,000




I ©0330JAAS

— 001546AG5 |

13,000
10,000

40420EAA5

IIIIIIIIIIIIIIIﬂIIIIIIﬂII IIIIIIII

A H

40420EAA5 N

786{{27AC8 B “LA
| 786427AC8 |

5/10/01;

4111011

5
$
$

) 3/29/01

- 3/4i02)

40420EAAS " HOUSTON LIGHT & POWER CAPITALTR IS, ™

5/16/01

7117/ 02:

1/3/01;

“Afai01

§

$
3.
$
3

,,,,,, 11/28/00, $ 10,334
_ 5/17/04; $ 9,039 10,000
9/8/00] $ 35,976 36,000
"3/30/05; § 19, 634 . 25,000
8/30/01] $ 30,038] 30,000
03 69,322, 95,000
§ 98431 10,000]
15,418 15,000
20441XAB8_iCO 1§ 19,543; 20,000
74913EAC4 | U 5/27/03]$ 14,107 15,000
| 40420EAA5 {HOUSTON LIGHT & RCAPITALTR IS, 1/10/01l $ 8 9,000
043¢ _HOUSTON LIGHT & POWER CAPITALTR 1S, "5/7/01]§ 15,343~ 15,000
_{HOUSTON LIGHT & POWER CAPITALTR 11§, 5/7/01! § i 15,000
786427AC8  {SAFECO CAPITAL TRUST CO GUARANTEE Bi7ioi] " $ " 19,843 30,0001
902118AKA | TYCO INTERNATIONAL GROUP CO GUARNT  7/11/00] $ 9,236 10,000
SAFECO CAPITAL TRUST I €O GUARANTEE ~"3/13/01) '§ 33633~ 25,000
11/22/04; $ 11,1850 6,000
58551GAA3 T 8/16/00; § 19,4457 20,000
40420EAA5 THOUST 4/10/01 0,346] 20,000
71 , 817107 79,000
\L TRUST 1l BOND7.95 DUE 02/01  5/29/01, § 13, 13,000
ADCASTING SYSTEMINCSRN,  7/16/02; § 10,3 10,000
isiot; $ 19 20,000
. 10,000
10,000

20,351
12, 913

196771

29,380
16,693;
10, 357

8, 987, ’

10112_

10,112,

10,000
. v,1.QA,90,Q’
10,000
. 10,000,
~ 10,000
10 299} B
20,000

16,000

" 15,000

10 000
13 000
20,000
30,000
10, 000

10,000
16,000




20846JAA2 ' ol BUNDo. /Yo DUL - 5301 § 29,364
90330JAA8 ' 1/27/00; $ 11,365
872287ALT 123102, 12,978] 13,000
00206HH72 {AT& _3122/01; 16,841,
338899AA5 IFLE T1iCOo7. ’

10,028

6/22/01! 028
14,859

4730101
5/1 4701 3
By 5/14/02

3/4/02!
I 40420k DWER CAF RIS " 1/5/01]
20846JAA2 ' ' L siot;
|20846JAA2 0 CE TR 796 DU| 12/22/00
20846JAA2 6 DUL 4/26/(017
4 1/8/01

20,000
10,117, 10,000
_9,1441" 15,000
10,027]720,00
35244
10,036
10,319

5.
3.
3
9
$
3
3
$
3
3.
$
$

: , NT8.25DUE __ 1/30/01; § 16,045 15,0¢
JPM CAPITAL TRUST Il BONDY?. 2/01 " 11720000{ $ 20,275

SUNAMERICA INC NOT] 8/7/02{ § 17431}
HOUSTON LIGHT & POWER CAPITALTR S 1e01 § 10,122

' 12/6/04; $ ‘
191017 $

1/19/04;

i STl
UL _5M001) § 26
UE

| 4€ ND7.95 DUE 02/01 ~ 12/8/00; $

B 466230AAS JPM CAPITAL TRUST Il BOND7.95 DUE 02/07 __ 12/8/00! $  13.1
40420EAAS HOUSTON LIGHT & POWER CAPITALTR il S 124i03| §
J7771KDA2 | SUMITOMO MITSUIS 15 DUE 08/29/2048 FMA_ i/21/04]

U74078AP8 :NESTLE HOLDINGS ING / EURO"MEDJUM‘TE"”f"‘1‘1(12/04{”"%"f"

12,4837



1/30/01
9/25/01;

x$1

3

10,383

AT

| 33716PAAS FI

'fGENERAL AMERICAN TRANS8.625 DUE 12/C _1M5/03

419011
4719101

40420EAA5 HOUSTO! i ER CAPITALTR i § 120015 $
3/14/01

4 IDAYTON P&L8.125 DUE 09/01/2031 M&S 1 | 4/2/02
62 INB CAPITAL TRUST IV'CO GUARNTS,25 DU~ 12/19/00
368636ACE [GENERAL AMERICAN TRANSP NOTESB.75 1~ 4/902
40420EAA5 |HOUSTON LIGHT & POWER CAPITALTRII S|~ /16101,

786427ACB SAFECO CAPITAL 1 TRUST 8. 072 DUE 07/15/; 1/2!02

10 016

TCL COMMUNICATIONS FING il COGUARNT _ 3/7/02) § 23,661
29PAL3  \COMCAST CABLE NOTES6.75 DUE 01/30720( ~ 5/410/04 " § ™ 23,35¢
900262AU0 ITURNER BROADCASTING SYSTEM INCS 77102 $ 11,2
f 984119ACT ™ IXEROX CAPITAL TRUST | GO GUARNTEE 7120/00{ $

94974XAAD WELLS FARGO CA ITAL SECURED7.96 DUE 8/22/00

5 25,264

Q39775BA0 GE CAPITAL AUSTRALIA4.75 DUE 06/02/200f ~ 12/13/04] " § " 15,734
20846JAAZ ' CONSECO FINANCE TRUST BOND8.796 DUl " 4i25/01) '$ 38,342,

62874HAA3 A \RNT8.25 5/9/01] $ 58418/

=RIAL CAPIT IST | SER B9.98 DUE! " 11/16/00! § 10,391 ‘10000

410011 % 21602; 20,000

AT S 10,4200 10,0001

ANTEE  7/5/010 § 10,067: 10,000

5U 2/21/01] '$~ 25,14 ‘“25000

_;COUNTRYWIDE CAPITALICOMPANYGUAR{»__‘_ 221/01] § 251447, 25,000

BRAZO 2004 1 A7TDUE 03/01/2040ALL7 |  10/5/05 $ 500,400, 500,000

45011 S 253980 25000

320011 3 34,299) 35,000

$ 6,748 10,000

...... 1§ 11123 11,000

APIT 1} § 25283 25000

5! $ 11,3741 11,000

$ 10,000

&G C 11/30/00; $ 12,000

M CAPITAL TRUST BONDS7.54 DUE01I15“ 71006} $ 1 £ 11,000

STEEL CORP7.75 DUE 06/15/2012 J&D 15~ 4/19/04; $._ 14740/ 15,000;

OUSTON LIGHT & POWER CAPITALTRIi § 1251017 $ 9,850;  10,000]




N8963YAA6

o 3/00

UFJ FINANCE ARUBA AEC8.75 DUE 11/29/2(}?'

10/29/01
1/1 5041

N8963YAA6

tUFJ FINANCE ARUBA AEC8.75 DUE 11/29/2(2 '

62874HAA3 NB

36233RAG8 :

z % 9

) P1621CAA1

4/13/04;

2/4/04 |
813

11231A

788427AC8
87228TAA7

SAFECO CAPITAL TRUST ICO GUARANTEE

57011 S 14,823] T 15,000

TCI'COMMUNICATIONS FING il COGUARNT.

410001, § 25

_A10/01} 8

PITAL TRUST I BOND7.95 DUE 02/0%

7864'27Ac8
40420EAA5
201615C22
46623MAA_9__
377372AA5

786427AC8 !
62874HAA3
46623MAA9 |,
001546AG5 |
786427AC8

: _\[ E’

Al
SAFECO CAPITAL TRUST 18.072 DUE 07/1 5/1

R

:$a. 24,601; 25,000
19,148: 20,000




3/13/01] $ 24,317
8/22/00; $ 15,449, " ~ 15,000
29275BAAD 1/4/02; $  21463] 22,000
|25156PAB9_;DEU _5/30/01] § 13,533 12,000
QB638FAGO | 4/15/05| $ 23585 30,000
| Q91599CK6™ $ 'H26 316: 35,000
25156PAB9 $ 221158 20,000
00104PAC3 /9031 "16438"?‘ 17,000
9/3/02! $ 26,9400 25,000
] TAB/13/00] $ 15186] 15,000
20441XAB8 | C( . ___2/4/03; $ 28505/ 30,000
ll 20441XABS | 2/4/03] $ 28,505] 30,000
- 12027/04! $ 49,668 50,000

;'_"}12/29/04" 26936!

172101 18,137

1112401

[Q91599EH 1

4/5/05

' 984119AC1
786

786427ACB

984119AG1
[25156PABY

Lol Oyl o~ -'xl
i<t ; S8

026351Azg AMERICAN GEN
40420EAAS HOUSTON LIGHT & ]
J7771KDAZ :SUMITOMO MITSUI8.15 DUE 08/29/2049 FME

49101}

9/2/00]

. 124018 16,384, 43,000
L1301 % 14,150 13,000

~ 12/26/00

2/21/01}
TOYOTA FIN AUST8.25 DUE 12/12/2007 DEC,  _

XEROX CAPITAL TRUST | CO GUARNTEE !
_{SAFECO CAPITAL TRUST 1 CO GUARANTE

Ti3nea

40,7411 50,000
,.49 496 Eauns s o seee s g $018 e g
5,422

- 8/18/04] § 25
1112001, § 222

1/28/04: $ 27,5

14,000
;73,000

- 25,000




103,000

'$ 22865

20,000
30,000

| 8/24/04

7§ 762,017 60,00
S 30,000
25,000
20,000

60,000

208400002

q
=
9
q
q

20,000

16,000

B

$ 277

%
 12402] $

.16,130. 16,000
'56,5305 ) 50,000

25,000

DEUTSCHE TELEKOM INT FIN BONDSS.
AVIRON SUBQORDINATED NOTES5.25 DU

l 053762AD2

aR4on| s

21181 20,000,
{718,000

WELLS FARGO CAPITAL SECURED7.96 DUE
j UF;.}N_EIANANCE ARUBA AEC8.75 DUE 11/29/205

[NBIBIYAAS

$ 32,750, 30,000

§ 20821
§ 44,504

46623MAAQ 1P
U74078AP8
40420EAAS

$ 43,471 40,000
3 27688
LEosant
$ 30848

100,000
.15,000
730,000

4; 25,000
401 v 19,874 20,000
71241001 $

S A NOTES6.50 DUE 01/15/ _ 6/16/03;
NC /

, \C1_ PETRO MEXICANOS EUR09.00 DUE 06/01/2
62874HAA3 |NB CAPITAL TRUST IV CO GUARNTS 25 DU

i -
1

15,000
...20,000
. 20,000

§ 15178
$ 20265,
$
$ 13794
2/2/05!§ 53,315

1/16/01; § 15168 1
417101} '$ 32,582,
820101 $ 27,771, 25
7/24/00; $  25,587;

19,000
40,000

25,000
30,000

20,000
30,000




16 114f"’"
$ 16,114

8/24/00,

§$ 45,880
'$ 52 341=

£ 10/28/04)

5/23/01! §

WELLS FARGO CAPITAL SECURED7.96 DUE

TYCO INTERNATINAL GROUP SAG6. 37, DUEl ‘

12/0i02]$

TYCO INTERNATINAL GROUP SA 375 DUE

- 2112702

2/20/02

10/28/04] § 21,3881

&4 ' IRV N
ING RN R

{JPM CAPITAL TRUST Il BOND7.95 DLj 02/

5/15/01;

'SAFE

12/13/00] $ 20,307 20,000

ISAFECO CAPITAL TRUST 8.072 DUE 67/1 11/27/01: °$ 20,4081 20,000
4/10/02, $ 29110; 36,000

_921/00, § "48337, 50,500,

XEROX CAP EUROPE PLC COMPANY GUAR ™ 7/26/00! '$ ~ 49,083 50,000
A9 {JPM CAPITAL TRUST il BOND7.95 DUE 0201 12Mi00] $ 22,280, 22,000
TRUS’ ! $ 19, 937 20,000

B/3i01 $ 49,9177 68,000

S 12501 $ 15206/ 15,000,

. 12/503] $ 206241 20,000

12119/00; $  20,325) 20,000

12/19/00 $ 20,325] 20,000

J i __11/20/00: $ 25,254 25000

_[SAFEGO CAPITAL TRUST | CO GUARANTEE 52011 §  24,786; 25,000
SAFECO CAPITAL TRUST 18,072 DUE 07115/, _9/6/01; $ 50,130, 50,000
{ISAFECO CAPITAL TRUST 18.072 DUE 07/15/,  12/3/01] $ 20,435, 20,000
HOLDINGS INC /EURC MEDIUM TE ™~ 11/9/04; $  20.850} 120,000

- APITAL TRUST I CO GUARANTEE  6/5/01] § 19, 969! 20,000
E0_|QWEST CAPITAL FUNDING7.90 DUE 08/15/2 _ 5/8/02 $ 30,750: 35,000
- ICHILGENER § A NOTES6.50 DUE 01/15/2006  6/4/03] $ 21,400, 25,000
DEUTSCHE AUSGLE_I_Q@SBANK BONDS7.00|  8/25/04} $ 52, 565. 50,000
1127100 $ T 20,664; 20,000

__206/01; $° 55,5941 55,000
7/21/00; $ 15,878, 17,000,



786427ACS

_10397753/\0 """ : ,', 1211004) $ 28188 35,000
P1621CAAT , 726 5,00¢
00104PAG3

11'/14/_60 5
2/27/61

~10/12/00
7800
6/19/01

T

T

8126/02 § 2
on7ioli 8 2

|
m,,
H
{
\ :

i
1

- 64/01] §
6/26/011 5 20,063;

01958XAQ0 D | 8/14/00] $ 24238,‘

] N > 0ci6.0AA2 | CONSEC ST BOND8.796 DUl _B/14/01) $° 24615: "~ 35,000
_40420EAA5 HOUSTON LIGHT & POWER CAPITALTR ns 1801 20,2411 720,000
I - /0= A A QUSTON LIGHT & POWER CAPITALTR IS 1/9/011 § 20241 20,000
_40420,EAA5 ;HOUSTON LIGHT & POWER' CAPITALTR IS 4/3001; $ 35, 741; 35,000




11018

1130011 T

] 56632QAH86
786427AC8

TYCO INTL GROUP S A4.95 DUE 08/01/2003]

2/5/041 §
3/11/02

D RA OPERATING CORP SER D9.00 DUE 0’

2/ 17/05

5123/011 $ 24

10/26/00! '3

368836AB8
786427ACB

786427AC8

'SAFECO CAPITAL TRUST 18, 072 DUE 07/15/;

[l 46623MAAS™

JPM CAPITAL TRUST || BOND? 95 DUE 02/0% f

PM'CAPITAI_ TRUST I BOND7.95 DUE ozxof )

"_"*DURA OPERATING CORP SER D9.00 D

-HOUSTON LIGHT & POWER CAPITALTR ] 8

"INBCAPITAL TRUST'VIV CO GUARNT8.25 DUE

B CAPITAL TRUST v CO GUARNT8 25D

T2M103 S 43,000
12/28/01) $ 20,008, 20,000
2/20/01; $  50,758] 50,000
11/14/00; $ 101,863 100,000
T43/43/00] S 25,3841 25,000
5/24/02] $ 24512~ 25,000;
TA3/42/00! 835,074 35,000
12/14/00; § 25264!
12/22/04;"$ " 48,690
12/16/00; $ 25,0207 ~ 25
8/24/00: $ 25770; 25,
11/16/00] $ ~ 25685;
. 12/18/00] § 25,400
_$ 255261 25,000
$  25406;
$ 25406
00, § 25406
05| $_ 49,034,
11116/00; $ 21,4841 20,000
11/16/00i _$ 21,484 20,000
10/17/00f § 24,660/
i/17/01} $ 20,237, 20,000
| $ 19,687
5, § 59638
'$ 18689
/04; $ 12,8411 75,00
101901 $ 287217 35,000
8/22/00] $ 48,933 50,000
11/30/04] $ "97,800{ 100,000
L9401 3 28441 25000
“ii24/010 § 26,1691 20,0001



872287AA5 ;TCI COMMUNICATIONS INC NOT

\F lTAL SECURED7 98 DUE

RUST 18.072 DUE 07/15/, ’

ﬂ

40420EAA5
030955AHT

11117051

__1/8/01
/8101

71000

$..21,991: 20,000
f 40420EAAS” HOUSTOR ) 5701, 8 T37,8420 37,000
786427AC8 {SAFECO CAPITAL TRUST | CO GUARANTEE 6/4/01 39,926: 40,000
|62874HAA3 :NB CAPITAL TRUST IV CO GUARNTB25DUE 9/7/01) § 28,083 25,000
|20846JAA2 " CONSECO FINANCE TRUST BOND8.796 DUl 1/23/01; 20,045! 30,000,
USF&G CAP'I| SER B CO GUARANTEE . |” “11/39/00)" 25849
18 10/31/01 39,520

| 62874HAAS™
377372AA5

94974XAAO

. 9/26/00,
GLAXDSMITHKLINE CAPITAL INC4.375 DUE

20846JAA2
872287AA5

WELLS FARG CAPITAL SECURED?. 96 DUE

A1l §
118/02; §
12/4001;
9601 §
1180011 $
121000 §
1/23/04; $
/19/00; $
10/3/00; $
5/8/02] $ 70,000
/7/02; § 39, 344 30,000
$ 25,307, 25,000
11 $ 30,398 30,000
$ 82495. 112,000
8/30/02, $ 25526 25, 000
9/19/01; $ 25525] 25,000
/25101 $ 248220 25,000
10/25/021 '$ 39,426 40,000
12/12/00: $ 34 638% ~35,000;
12/12/00; $ 35513 35,000



46623MAAD

U74078APS 00,000
706451AH4 - 100,000/
706451AH4 IPEMEX 100,000
MR /86427AC8 i SAFE( 729,000

46623MAAS !
5

LLISTING) 8/7/03
(CAPITAL | COMPANYGUAR] ~ ~12/4/00
ICAN TRANSP NOTES6.75F _ _ 4/9/02!
HT & POWER CAPITALTRII S~ 1/26/01
 FARGO CAPITAL SECURED7.96 DUE ___ 10/9/00
_INB CAPITAL TRUST IV CO GUARNT8.25 DUF 7/24/00

0,000
...180,000

28,000
45,000

50,000

@Al e i B

, TECHNOLOGY VENTURE HOLDINGS LIMITE ~ 9/16/02 500,000

I, - G- BAVARIA S.A. / REGS8.875 DUE 11/01/20101% ~ 2/4/04] '§™ 53187 60,000,

] 466 e TRU 95 DUE 02/0%  11/28/001 $ 50,577, 50,000/ I
I . YCO INTERNATIONAL GROUP SA6.25DUE  5/16/02| $ 49,484 50,000

I COUNTRYWIDE CAPITAL | COMPANYGUAR;  2/13/01} $ 101,268 100,000| {8

I TYCO INTERNATIONAL GROUP SA6.25 DUE ~ 5/15/02f $ 49,118/ 60,000! M&
[ 1 R B CO NTEE . 11/30/00; § 41367, 40,000
I ! 7160217 41,386 40,000
I P, 0/ 57/ XAA0 (WELLS FARGO GAPITAL _10117/00; $_ 51,134 © 50,000
B DURA OPERATING CORP SER D9.00 DUE 0¢ ™ 2/16/05, 50,580, 50,000
IR SNSRI 16167404 |BRITISH GAS INTL FINANCE BV COGUARAN  2/2/01| § 29391, 28,000
R , Bl 46623PAA2 [JPM CAPITAL TRUST BONDS7.54 DUE 01/15  9/19/00] $ 95,908/ 100,000}
- ] , 368836ABS |GENERAL AMERICAN TRANS8,625 DUE 12/~ 1/27/03; $ 103,664/ 100,000!
[ 2 | W ESTLE AUSTRALIA LTD4.75 DUE 11/21/200, _ 4/7/05] $ | 100,000
| - (GENERAL AMERICAN TRANSP NOTES6.75F  _ 6/9/03{ $ 77,925. 75,000
ISR R TR 5271IAAS | JPM CAPITAL TRUST Il BOND7.95 DUE 02 12/7/60; $ 50,699; 50,000
I I TR ;7 77 2AA5 | GLAXOSMITHKLINE CAPITA 75DUE! " 8/24/04] § 85427/ 85,000
- T T E: INE | 8/24/04] 8 85427. 85,000
ISR N I 0 ONSECO FINANCE TRUST BOND8.796 D 1/26/01) $ | 341561 50,000
[ T "F B CAPITAL TRUST IV CO GUARNT8.25 D 8/18/00; § 51,469 50,000
IR N S 0 5_(BRAZO 2004 1 A7DUE 03/01/2040ALL 24 " [ 8/18/05; $ 701,476; 700,000
] [ F *WELLS FARGO CAPITAL SECURED7.96 DUE  10/12/00! $ 55,524, 55,000




62874HAA3, CAPITAL TRUST IV CO GUARNT8.25 DUE  ~ 8/22/00 50,000
QBB38FAGO INESTL y = 11/21/200  4/15/05] $ 78412, 100,000
Q39775BA0 {GE CAPITAL AUSTRALIA4.75 DUE 06/02/200 104§ 78, 160,000
46623MAAQ IE 95 DL 01 12/15/00; $ 50, 787 50,000}
20846JAAZ BONDS.796 DU| 212011 § 38,5421 50,500
46623MAA9 {JPM CAPITAL TRUST Il BOND7.95 DUE 02/01  12/18/00; '$ 50,798/ ~ 50,000
AT&T CAPITAL CORP CO QUARANT_EED MT — 2/5/03] § 108,305, 100,000
11/1/00! $ 51,311 50,000
8/1/03| 7§ "155,322]" 150,000
5/14/04! $ 106,160 00]
| B/1/03;7§ 155,8851 150,000
$ 106,160, 100,000
44421001 § 51,0720 5
— 9/27104 Crmis g, =g =
0/28/041 ‘
. o0l % 58,661
IMIRAC 6/20/02]$ 144,403
031905AA0 [AM 4j30/011 $ 107,562 10
20846JAA2 [ 3/20/01] § 28,
20846JAA2  5/8j01) ~10,000;
370448AA0 IC 1723102 % 89 042‘:“'” 86,000
377372AA5 {GLAX0S ¢ \ $ 100,502, 100,000
984119AC | 7/20/0 450
U74078AP8_iNESTLE HOLDINGS INC / EURO MEDIUMTEV"_‘___‘_‘_‘_:_‘ £ § 60,338] 350,000
“IBANCO NACIONAL DE CQMERCIO MTN8.00 i 74,8621 72,000
$ 192,6741 225,000
41,901{ ™ 60,000
50,000

N1 QO
\ :

7,650 10,000

" {SAFECO CAPITAL TRUST 18.072 DUE
03 $ 50,000,

9 52254 50,000
$ 505,657] ‘

100, 000

57,000
75,000

A 5 DUE 11/21 53080 § 99298 125,000

20846JAA2" | /2601, $  49,993] 72,000
900262AU0 'f,12/5/02 $ 89,3841 85000

916/02; $ 155,904 150,000



l 069905AA5

6/10/04]

6/10/04] $
10/3/00

1271900} g
11/1/00:

ll 3685836AC6

P1621CAAT 1]
94974XAA0

ll 448415208

il

101,368,
$_ 101,120/
59,576

11/20/00¢ $ 103,01

97| 250,060
i 125,000
100,000
100,000

56,000
100,000

~12/18/03]
9/2/03

44841 5208

_‘20846JAA2 _iCC

) .TELEFONICA EUROPE BV7.75 DUE 09/1 5/20

8/25/04

902118AD0
984119AC1

TYCO INTERNATIONAL GROUP SAB.25 DUE

IXEROX CAPITAL TRUST 1 CO GUARNTEE )

“E/fB02 S
1/11/01

50,639

166 4220

| 71713UAW2 [

8 |MARUBEN] CORPORATION (REC

: | (
_SINGAPORE POWER 4. G%DOMESTICDUE 2

5/3/05

§ 313,419]
426,423
aT

_2/28/05{ $ 5526

553, ooo
_ 350,000

BOMBARDIER INC 5

" 313105

8/26/ 02 i

~ 6/15/04

-
9

500,000

—
| o
I
- T H
NN I D -
| 1 T
R R
I S R

TUANNASYSTEMING

;SAFECO CAPITAL TRUST 1CO GUARANTEEK-_“_

'CONSECO FINANCE TRUST BONDS.796 DUI

‘MAJESCO HLDGS !NC

H

{DEUTSCHE TELEKOM INT FIN BONDS8.00 s

7/18/00{ $
51271041 ' $
402102: %

3160011 § 2,000
11/1/04] $ 10,000
NT FIN BONDS8.00 L~ 2/13/02] §

8/24/001 $ 1,

3,333

'_ 3.000;



PRS 7125 *28JN30"

LEKOM INT FIN BONDSB,08

110172010 10/24
- 313/07

.. 59j01]
- 11/30/04

612/00
6/7/00,

B 20846002

IHOUSTON [iGHT & POWER CA
EUTSCHE TELEKOM INT FIN B
AFECO CAPITAL TRUST [8.072 DUE
ICONSECO FINANCE TRUST BONDS.796

- 9/22/00)
4/11/05

N
4/26/01

RAETI
724103

8122101

7/13/01

999969 LRI 11N 0010519140 A1 0 16D 048 A 1EA

 63,965]

15,125!



