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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees

OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Special Meeting - Official Report
Thursday, August 5, 1999

A special meeting of the Board of Trustees of the Public School Teachers' Pension and Re-
tirement Fund of Chicago was held Thursday, August 5, 1999,

The President, Ms. Mary Sharon Reilly, called the meeting to order ot 9:30 a.m.

ROLL CALL

Members present: Ms. Anderson, Mr. Bobins, Mr. Dickson, Ms. Knazze, Dr. Lehne, Ms,
MNolan. Mr. O'Brill, Dr. Pilditch, Ms. Reilly, M. Saffold, Mr. Silver, Mr. Ward—12.

Members absent: None.

Also in attendance were Mr, Michael 1. Nehf { Execurive Director), Mr. Kevin Huber { Clifef
Financial Officer), Mr. Joseph Burns of Jacobs, Burns, Orlove, Stanton & Hemandez (Le-
gal Connsel), Mr. Brad Blalock, Ms. Stephaniec Grieser and Ms. Mane Lauren of Mercer
Investment Consulling, Inc. (fvestment Consultant), Mes, Kathy Stevenson of The Narth-
e Trust Company ( Custedian) and various observers and staff members,

REPORT OF THE INVESTMENT CONSULTANT

Ms. Marie Lowren of Mercer Investment Consulting, Inc. presented a report on real estate
manager issues, The report included outstanding issues on the firms thar will be making
duc diligence presentations.
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Ms. Lauren also provided the Trustees with a comparison report on Walton Street Capital
{Funds 1 and I1). The report included similaritiez and differences between the two funds.

Due Diligence Presentations by Real Estate Investment Managers

Representatives from Walton Street Capital, RREEF. Boston Finuncial Investment Man-
agement, Capital Associates, Olympus Real Estate Corporation, The Blackstone Group
and S5R Realty gave due diligence presentations before the Board of Trusiees. They also
addressed guestions raised by the Trustees,

Continuation of Due Diligence Presentations of
Real Estate Investment Managers

Due diligence presentations were made by J. B Morgan Investment Management, CIGNA
Investment Management, and Allegis Realty investment managers, The presentations wera
followed by gquestions from Trustees and staif,

Investment Performance Evaluation

Mr. Brad Blalock of Mercer Investment Consulting, Ine. distributed and brigfly discussed
a preliminary performance summary for the period ended June 30, 1999, He informed the
Trustees that they would receive a complete report at the next Board meeting.

The Blackstone Group
Annual Meeting of Due Diligence

A motion was made by Mr. Ward, seconded by Ms. Molan, and unanimously passed, to al-
low President Reilly 1o attend the annual Blackstone due diligence meeting to be held i
October 1999,

ADJOURNMENT

On o motion by Mr. Silver, seconded by Dr. Palditch, and unanimously passed, the meeting
was adjourned at 3:35 p.m,

Respectfully submitted,

=

Recording Secretary
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REPORT OF THE PROCEEDINGS
OF THE

Board Of Trustees

OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Special Meeting - Official Report
Thursday, September 9, 1999

A special mecting of the Board of Trustees of the Public School Teachers' Pension and Re-
tiremen Fund of Chicago was held Thursday, September 9, 1999,

PUBLIC PARTICIPATION

M. John V. Moran, a retired teacher, appeared before the Board of Trustees to express his
gratitude Lo the Trustees for their commendahle wark on the Board, He also shared some of
his views and suggestions on o few health insurance issues,

Mr. Louis Pyster, an active teacher, expressed his opinion on the processing of the initial

pension check. He also inquired about the status of a pending legislative proposal pertain-
ing to the health insurance rebate.

ROLL CALL

Members present: Ms, Anderson, Mr. Dickson, Dr. Lehne, Ms. Nolan, Mr. &'Brill, Dr.
Pilditch, Ms. Reilly, Mr. Ward—8.

Members absent: Mr. Bobins, Ms. Knazee, Mr. Safllold, Mr. Silver—3.

Also in altendance were Mr, Michagl 1, Nehf | Evecutive Divector), M Kevin Huber | Chief
Financig! Offtcer), Mr. Joseph M, Burns of Jacohs, Bums, Orlove, Stanton and Hernandez
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{Legal Counzel), Mr. Auntone Kelly and Mr. Jon Dopkeen of The Segal Company { Insur-
ance Consultant) ond vorious observers and staff members

TERMINATION OF AMERICAN
HEALTHCARE PROVIDERS

Mr. Tony Kelly of The Segal Company informed the Trustees that one of the Fumnd's HMO
options for its annuitants, Principal Healthcare of Illinois, has transferred ownership o
American Healthcare Providers (AHP). Mr. Kelly reported that Segal has received numer-
ous complaints from annuitants and Pension Fund staff on the promptness and effective-
ness of this health insurance provider, Accordingly, it was Segal's recommendation that the
Fund terminate its relationship with AHP

After a period of discussion, a motion was made by Mr. Ward, scconded by Ms. Anderson,
and unanimously passed, that the Fund terminate American Healtheare Providers wilh
time to ease the rransition to new membership for the covered members,

MEDICARE SUPPLEMENT PROGRAM UNDER
BLUE CROSS/BLUE SHIELD CONTRACT

Mr. Jon Dopkeen of The Segal Company reminded the Trustees that at the last Board meet-
ing the Trustees approved the Medicare supplement plan from 9/1/99 to 12/31/99 at a rate
of $205.8% which would then convert to a carve-out plan beginning on 1/1/00 w 12/3 1/00.

Mr. Dopkeen stated that when the carve-out plan was approved, the Trustees may not have
been aware of some plan changes that would take effect with the new plan. Mr. Dopkeen
then informed the Trustees how the carve-oul plan would be administered,

Alter a lengthy discussion and further negatiating, a motion was made by Ms. Anderson, sec-
onded by Mr. O'Brll, to reconsider the voie of the Board at the June 15, 1999 mesting re-

garding the BCBS carve-out plan, and to continue the current supplement plan at the rate of
$196.00 for single and $398.00 for family coverage. The motion passed by unanimaous vote,

EXECUTIVE SESSION

A motion was made by Dr. Lehne, seconded by Ms. Anderson, and unanimously passed, to
2o into closed session for the purpose of discussing health insurance benefits.

ADJOURNMENT

Ona motion by Ms. Anderson, seconded by M. O'Brill, and by unanimous vote, the meet-
ing was adjourncd ut 4:38 p.m.

Respectfully submitted,

RarpblaraFeitly.

Acting Recording Secretary
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Executive Session - Official Report
Thursday, September 9, 1999

An execulive session of the Board of Trustees of the Public School Teachers' Pension and
Retirement Fund of Chicago was held Thursday, September 9, 1999,

Members present: Ms, Anderson, Mr. Dickson, Dr. Lehne, Ms. Nolan, Mr. O'Brill, Dr,
Filditch, Ms, Reilly, Mr. Ward—8.

Members absent: Mr. Bobins, Ms. Knazze, Mr. Saffold, Mr. Silver—a.

Also in attendance were Mr. Michael 1. Nehf { Executive Director), Mr. Kevin Huber ( Chief
Financial (}ficer) and Mr. Joseph M. Bumns of Jacobs, Bums, Orlove, Stanton and Her-
nandez (Lepal Counsel).

Dizcussion ensued regarding the Fund's health insurance program. No further action was
taken,

There being no further business, the executive session was adjourned at 4:56 p.m.

Respectfully submitted,

Ry Maraeitly.

Acting Recording Secretary



September 21 3 1994

REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Regular Meeting - Official Report
Tuesday, September 21, 1999

A regular meeting of the Board of Trustees of the Public School Teachers” Pension and Re-
tirement Fund of Chicago was held Tuesday, September 21, 1999,

The President, Ms. Mary Sharon Reilly, called the meeting o order at 9:15 am.

ROLL CALL

Members present: Ms, Anderson, Mr, Dickson, Ms. Knazze, Dr. Lehne, Ms. Nolan, Mr.
O Brill, Dr. Pilditch, Ms. Reilly, Mr. Silver, Mr. Ward—10,

Members absent: Mr. Bobins, Mr. Saflold—2.

Also in anendance were Mr, Michael J. Nehf { Execniive Directar), Mr. Kevin Huber { Chigf
Financial (fficer), Mr. Joseph M. Burns and Ms, Gwendolyn Reeves of Jacobs, Burmns,
Orlove, Stanton & Hemandez {Legal Counsel), Mr. Brad Blalock and Ms. Knstine Ford of
Mercer Investment Consulting, Inc, (frvestment Consultant), Mr. Sundor Goldstein of
Goldstein and Associates { Comsulting Acttaary), Mr. Eugene M. Barmes of EM., Barnes &
Associates {Legislative Consaltant), Ms, Kathy Stevenson of The Northern Trust Com-
pany {Custodian ) and various observers and stafl members,
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PUBLIC PARTICIPATION

Mr. Martin Friend, anormey for Ms. LaKimbra Brooks, requested that repayment of funds
for survivor benefits paid o Ms. Brook's after attainment of her 18th birthday be waived.

APPROVAL OF MINUTES

On a motion by Mr. Silver, seconded by Dr. Filditch. and by unanimous vote, the minutes
of the meetings on June 15 and August 5, 1999 were approved and ordered printed. (Mn
O'Brill was not present at ihe time the vote was taken.)

REPORT OF THE ACTUARY

Mr. Sandor Goldstein of Goldstein ond Associates indicated that he would shonly begin
work on the June 30, 1999 actuarial valuation of the Fund, He stated that Senate Bill 55,
which was signed ino law on June 4, 1999 as Public Act 91-0017, made some changes in the
benefit provisions of the Fund, He provided a summary of the changes in henefit provisions,

Mr. Goldstein indicated that as the changes in benefit provisions were in effect as of June
30, 1999, they will be taken into account in the June 30, 1999 actuarial valuation. He stated
that the benefit changes will result in some increase in the total actuanal lighlity and some
reduction in the annual employer contribution to the Fund,

REPORT OF THE LEGISLATIVE LOBBYIST

Mr. Eugene M. Bames of EM. Barnes & Associatcs reponed that many pension bills
passed out of the Pengion Laws Commission but were nol passed by the legislature. He in-
dicated that the Commission will make a proposal 1o the legislative leaders to pass the pen-
sion bills in the velo session.

Mr. Barnes also reporied that the Fension Laws Commission will hold two open forims in
Ociober for various retirement systems that have concerns. He indicated that the Trustees
are invited 1o atend bath meetings.

Finally, Mr. Barmes reporied that the Pension Laws Commission appointed a four-member

Retirement Systerms Consistency subcommittee to review benefit provisions of the retire-
ment systems to help ensure consistent equity of benehits among all systems:

REPORT OF THE ATTORNEY

Denial of Disability Pension of Mary Grant

The Trusiees considered Mary Grant's request for a disability pension. Following review
and discussion, a mation was made by Mr, Silver, seconded by Dr. Lehine, and unani-
maously passed, to deny Mg, Grant a disability pension,
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Approval of Disability Pension of Marsha Weinstein

The Trusiees considered Marsha Weinsticin's request for a disability pension. Following re-
view and discussion, a motion was made by Dr Pilditch, scconded by Mr Silver, and
unanimously passed, o grant Ms, Weinstein a disability pension.

Review of Protocol and Procedures in
Granting/Denying Disability Applications

Ms, Gwendolyn Reeves and Mr. Joseph Bums of Jacobs, Bums, Orlove, Stanton and Her-
nandez reporied that they are in the process of establishing formalized procedures, to be
adopted by the Fund, in granting and denying disability applications. Ms. Reeves detailed
the rules and procedures with the Trustees,

Request for Duty Disability Pension of Karen Ochwat
Deferred Pending Additional Documentation

The Trustees considercd Karen Ochwat's request for a duty disability pension. Following
review and discussion, a motion was made by Mr. Silver, seconded by Dr. Pilditch, and
unanimously passed, to direct staff, with the assistunce of legal counsel, to inttoie addi-
tional procedures [or fact gathenng testamentary evidence.

Approval of Disability Pension of Deborah Glickman

The Trustees considered Deborah Glickman's request far a disability pension. Fallowing
review and discussion, a motion was made by Mr. O'Bnll, seconded by Ms. Anderson, and
unanimously passed, o grant Ms. Glickman a disability pension,

Approval of Disability Pension of Stanley Bahner

The Trustees considered Stanley Bahner's request for a disability pension. Foallowing re-
view and discussion, a motion was made by Mr. Dickson, seconded by Ms. MNolan, and
passed by the following vole, o grant Mr. Bahner a disability pension:

Ayes: Ms. Anderson, Mr. Dickson, Ms. Knazie, Dr. Lehne, Ms, Nolan, Mr. O'Brill, Ms.
Reilly, Mr. Ward—3.

MNays: Dr. Pilditeh, Mr. Silver—2.

Request for Pension Credit Denied

The Trustees considered Roman Borowych's request for one year of pension credit for a
special leave from the Board of Education, Following review and discussion of prohibition
by law to grant such a request, a motion was made by Mr. Silver, seconded by Mr. Ward,
and passed by the following vote, o deny Mr. Borowych's request for pension credit:

Ayes: Ms. Anderson, Mr. Dickson, Ms. Knazze, Ms. Nolan, Mr. O'Bnill, Dr. Pilditch, Ms.
Reilly, Mr. Silver, Mr. Ward—9.
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Mays: None,

Abstention: Dr. Lehne—I1.

Status of Garfield Alternative High School

The Trustees considered a letter received from Catholic Charities regarding the legol status
of an alternative school, Garfield Alternative High School, Catholic Charities does not con-
sider this school o legal charter sehool. This school is under a Youth Connection Charter
School Subcontract and a School Contractual Agreement for Students with Disruptive Be-
havior (SAFE) with Chicago Public Schools,

A motion was made by Mr. Dickson, seconded by Mr. O'Brill, and unanimously passed, to
authaorize stafl and legal counsel 1o verily the SAFE schools’ contractual agreement and
potentially bring suit 1o obtain records and collect contributions due.

Annuitants Employed at Youth Connection Charter Schools

Mr. Lawrence Martens, the Fund's Charter School Coordinator, reported that he has spo-
Ken with John Ayers of the Leadership for Quality Education regarding Fund annuslants
employed at allernative high schoels which are now schools under Youth Connection Char-
ler (YCC),

Mr. Martens reported that Mr. Ayers is concerned about possible penalties to eight Fund an-
nuitanis who worked in these alternative high schools administered under private organiza-
lions. Mr. Ayers indicated that the annuitanls may be penalized because of the change in
stitus of the schools to charner schools. Mr. Burns recommended that Fund staff communi-
cate o the annuitanis the concemns of the Trustees, Counsel also recommended that the an-
nuitants be asked to allend @ special mecting of the Board of Trustees to address this issue.

Special Meeting Scheduled

A special meeting of the Board of Trustees was scheduled for Friday, October 1, 1999, at
4:00 for the purpose of discussion with annuitants employed at YOO Charter Schools.

REPORT OF THE INVESTMENT CONSULTANT

Mr. Brad Blalock of William M. Mercer Consulting, Inc presented the investment perfor-
mance evaluation for period ended June 30, 1999, He addressed questions raised by
Trustees, Mercer also provided updated profiles of investment managers.

M. Kristine Ford distributed and reviewed with the Trustees third quarter 1999 investment
manager periormance report updates.

D, Lehne recommended that the Trustees establish a goal 1o reduce the projected 520 mil-
lion in investment management fees. He stated that in order to reduce the projected fees, a
significant reduction in the number of money managers would have 1o be made. Mr. Silver
stated that at the present lime the Bourd of Trustees is in the process of an investment
manager search ond may not want to act on any new goals or policies until the search is
completed.
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REPORT OF THE COMMITTEE ON FINANCE

Reimbursement of the Contingent Account

1995

The Committee on Finance reported that receipted bills, concelled checks, bank stitements
and other supporting documents covering net expenditures of $24,245.33 for the period

from June | through August 31, 1999, inclusive were audited.

The Commitiee found that expenditires had been made properly and recommended this
account be reimbursed.

Bills

The following bills were presented with the recommendation that they be approved.

T30

I

72079

Tzem

TI21M49

al1fe9

gl ]

Af15/99

54099

B/13/99

8199

61699

a9

WIee

L

1799

ABM Ine. of Cook County:
Copler cAMHdPas L. ........vioerr i

Accurate Document Destruction, Ine,:

Shredding of confidentinl doto..... .. ....ovoiesimnsissssissrmeiisma i

Ace Stamp Works:

Ameritech:
Monthly relephane service, 4/28-8/27/99

Monthly cellular service, SO L8109 eeernrrimienirnre

Anixter Center:

Henry P Anselmo & Associates:

Legislative & government consulting, &/99 & 899 e

Ardent Soltware, Inc,:

Maintenancy sgreement on Prime software, 899 & 8099 .

Ariel Capital Management, Inc.:

Panfolio management fee, 1/-331099 ..

Atlas Stationers, Inc.:
FLIC POMIEIE <. L. cormsrissimemrnrrrs ermnrraas s pmaraerrenarmy

Automatic Data Processing:

Payroll services and related reports, S9-TE3099

Baoird & Warner:

Parking stall, 6 &t IVt eessssssesissiser s st et

Bank ol America:

Portfolio management fee, 11-303199, i

E. M. Barnes & Associates:

Legislative & government cansulting, T9-9/89

Willimm Elair & Cou:

Portfolio management fee, 1-303099. i,

Brinsan Partners, Inc.:

Portfohio management fee, 1/-63009

Business (MTice b}-'stem:a. Inc.:
Cubicle panitions ...

5170.00

330,60

107 81}

775823

22785

10,000.02

7200

130,958 .96

95660

B56.64

73500

349,079.00

7,500.00

117,266,00

T5.000.00

340,00
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BlArae

W99

T899

625199

BIA%0

299

8199

56099

BN

41599

s

kT Pl

T28M9

430095

LI T

4099

5139

T3e9

6199

Bills (continued)

Cahill l'rl.nling. Cou:

0o (115 eV ROYSPU PO . . .. .. - o 5,263.00
Stalonery ... 3500
1998 Annual R pun 12.234.00
Mewsleners... _ 536091

CDW Computer Centers, Inc.:
Dezkiop computer SYSIEMS (3]s B.280.53
Computer supplics ....... = L.3D0.63

Chicago Messenger Service Ine.:
D I B T O O s oo it o s s e T e o e e o Td

Chicago Press Corporation:
Protesdings 2 B A O - sk e s e s A St in SIE RS

Chicaga Stationers Incnrparated

Equipment ... 1,329.71
Copier p:p-nr RR4.0
Miscellaneous nﬂ'u: .supphes i R N s Lo 2949609
Computer Van Lines:

Transparn coplers to Dunbar Vocational H.S. o

CVSI, Inc.:
Maintenance contract on Prime computer equipment, /99 & 899,

Data Comm Warchouse:
oM XU . s e e b e oL b b

Des Plaines Office Equipment:
0 T i S P o L b e e e e e R

Dimensional Fund Advisors Ine.:
Portlolio managament fee, LAL-303 1009, irerisssmrsnsisinassiniinmm

Dircctor of Insurance:

Federnl Envelope {‘nmpnny
Envelopes... ‘

FedEx:
Delivery services .

Fidelity Management Trust Co.:
Portlolio management (e, 1T-33 19, et vsss i fasmississtasbss

Fifty-Five West Wacker Julnl Venture:
Rental fee, 6/99-8/99 e

15t Solutions:
Computer e drive i ek

Flasheom, Inc.:
Compuier rauler

Freedom Imaging Systems, Inc.:

Active ieachers” accounts:
Cansolidation ... 1,938.00
Muonithly office I:rnnﬁ:clmns I.N‘il "INQ' oo 1245 00

Goldstein & Associntes:
Actunnial Services, WI-STA1MD... . oovieressmrcersrmrrrerer s isssass

19599

23,8005

278118

206.50

26.363.03

5,183.80

2683.33

1,764.00

108.1%

T30

20,933.74

6, 000,00

1.510.20

208:510

454,051.00

T3.608.44

1.E15.00

TIRAS

3, 183,00

#, 750,00
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13059

A/289%

G199

799

/1199

Jaraa

[

M99

Gl 1699

G249

5/17/99

412359

428949

81099

A1 209%

L

BI1SSS

S8R5

421199

Bills (continued)

Grote Consulting Corp.:
Performance appraisal quidehook .ot

Hinckley & Schmitt, Inc.:
‘Water purchazes & equipment rental, 599 & 799 . ..n

Holland Capital Management:
Pontfolio manpgement foo, I1=33 1. i imreiesrns e ess

Ikon OHTice Salutions:

Mumntenance contract on ::uplr:ls T3 172000

Copier supplies ...

Institute of Internal Auditors:

Inbernal aoditing SUPRIIES ..o e e s sessssasiassa i s b
International Business Machines Corporation:

Maintenance contract on AS400 nquqnm-n[ T, .. 1. 500,00
Equipment for AS/M400 .. - 3,063 .00

Iridian Asset Management LLC:
Portfolio manngement fee, 1=33 099,

Iren Mountain:
Computer system daily backup storge charges, $09-6/9 ...

Jacobs, Burns, Orlove, Stanten & Hernandez:

Kinko's:
Charter school user puides. ...

KPMG Peat Moarwick LLP:
Services rendered under loan staif agreement re charter schools sudit.......

Lanier Worldwide, Toc.:
Copler loner........... 5.

LaSalle Investment Management ffnrm.:-ziy ABKB/LaSalle smmizﬁ,
Ponfolio management fee, 171-3/31/99.

Lincoln Capital Maopgement Co,:
Portfolio management fee, -39

MCT:
Muonthly long distance telephone service, S99 & 700

MDL Capital Management, Inc.:
Portfolio management foe, J-33 18D eeeessssrsssssessins

Mercer Investment Consulling, Inc.:
Investment consulting services, 3M9-5099

Midwest Mechanical:
Maintenunce coniract on computer rosm Lir cond. equip,, 609 & &899,

Miller Anderson & Sherrerd, LLP:
Portfolio manugement fee, I1-3300 s

J. B Morgan Investment/ Commissinns:
Portfolio management fee, 1F1=30 1 o i sise st

6595

#1900

03, 266,81

3,136:10

503.80

6,865.00

178, 260,70

98343

24.661.62

681.05

4,000,00

AI575

T0.932.69

153.349.00

286203

1004605

69,501.00

A7, 5

146,315,040

366,235.09
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S99

£l 1 5099

TG

41494

Bl 55

L]

33199

4121199

Ir3tlme

ENTED

Traan

T2

MR
52599

AN

WI209
Trra99

SI5/99
G99

S 1as
M

A6

Bills (continued)

Morgan Stanley Asset Mgmit. Lid:
Portfolio management fee, L3300 e 39323011

Morgan Stanley Dean Witter Inve. Mgmt.:
Fortfolio manngament fee, 10-330M9. st iesersind 9708551

Allred Mossner Company:
Office forms ...

12135
T T T B N e R R W T

1.209.00 1.930.35

MNew Amsterdam Partners:
Ponfolio management fee, W 1-33109. s 91,22237

Mext Day Toner Supplics, Inc.:
Miscellaneous office supplies... ... 1 643,99

The Morthern Trust Company:

Custodial fees, W IROB-3R 199 e reeeeene T T2S0000

STEP fec rebate, 4/ 1/OB-123008. i (33.704.69)

Global custody fees, TME-3/3199 rearrrerrerrrnee . 31428145 403 076,76

MNorthern Trust Quantitative Advisors, Inc.:
Portfolio managpement fee, 1F1-308 1000 . o rerreerssreresrmsrros 151,868 28

Office Equipment Company of Chicagn
Delivery charges on file cabiners... MR e BS500

Oppenheimer Capital:
Portfolio management fee, W30 eerseseseeees 123,371.76

Paper & Printing Revolving Fond:

Voucher forms & schedules re stole QpPrOPARTONS .. e senees 21.28
Pension Benelit Information:

Annual subscription (4 quarie d_'r m‘punﬂ 2,030.00

Death cerficate serviee (43) e e N AR 1.216.50

Physiciuns, Disability Applicants:

Exammmation of Stanley Babner;

Juseph F O'Grady, MDY o 225,00
Evamnation of Edith M. Fifer:

Seoit A, Kale, MDD i By A

L, 5, Occupationnl Hl:ull.h. Inc e e e S Y 150.00
Examination of Deberah Glicknan!

Julian Joffe, M.D... T e Sy L T 25006

Exaination of Mary L. Grant!
Richard 5. Abrame, MDDy 22500
John I Utley, S.C....oivnimsmnreiniens 220,00 44500

Examinetion of Marsh Hirsch;
Sarah Alderman, M.D. ..o 75.00
Barry Lake Fischer. MD. .liina. 7500 150000

Examination of George Hynek:
Roben Deitch, M., e S . 139,00
Juseph B O Grady, M l'l T e I e e e ke I 304,00

Examination of Carol 8. Lakin;
e o o o 1 R P A e e e R . 73.00
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Bills (continued)

Exanmination of Sharon Lubin:

Richard 5. Abrams, M.D...oooooooiocoio, 22500
John DL e, S0 st seritimasisis _220.00 245,00

Examination of Marsha Weinstein:
Richard 5. Abrams, M.D...ocoeiiiiiiii e, 22500
John D, THIEY; 5.C e smiansimcisssiss s mirssosemmemsneese o 000 245.00

Exarination of Clierlotie E. Wells:

B b M v B T B RS 75.00
Exerrnirgtient oof Lovetho €0, Williams:

SaralvAlderman, MLDC i . |
Prodigy Services Company:

Balance due on cancellation of service

Rapid Copy & Duplicating, Co.;
Trim pension registers for mieroRIMINE. ... s

Right Temporaries Inc.:
Temporary office assistonce, S/9-8/8099 (2) i

Scudder Kemper Investments, Inc.:
Portlolio management foe, 1-300099 e

J. & W, Selipman & Co.:
Ponfolio manapement fee, 1/1-3/31/99 ..

Smith Graham & Co,:
Portfolio monagement fee, 113001000, it essarissssses

Source Management, Inc.:
Computer toner canridges

State Farm:
Rusiness lability endorsement, SO090-501/2000.. ..
Commercial umbrella liabality, 68/99-6R2000, ... _  GROOD

Thompson Publishing Group, Ine,:
Fail labar standards handbook.,. . .

United S‘Iulls Postal Service:

Paostage ... TR 165.00
Mailing of 6199 I‘h:.“'ﬁ['lﬂ tor . 5,373.39
Muling of 1999 open enrollment m:m::rl:ls 277497

Mauiling of election nolice (o annuitants... s 477312

Waddell & Heed Assel Mgmi, Co,:
Portfolio manogement fee, 1=-3319%. ..o

Walker Printery, Inc.:

Penzion checks (63,500) ... LG o e 4, 187 92
Accounts payable checks II m} 726,25
Summury sheel paper............. T799.10

Annual SIEMETIL EIVEIOPES.......ecereriesinsr s issmsmeassssbeians

— 1698 00

Wellington Management Co., LLP:
Portfolio management fee, IF1-3F080 e ressrss s sess s sismsesanss

1998

263900

4342

A0.00

13,137.30

37,702,000

208,286.00

32,600,000

HES.00

1,590.00

293.50

Fr0s6.48

208,472.37

741138

17700229
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Bills (continued)
West Group:
6729199 [Ilinois COMPAIET SUAMEICE (o.2i o iziria s s iesisssstmsiansossrasss e i s i
Woodlord Guyed Mgml., Inc.;
423199 Portfolio management Fee, W1-331E9 ..o esssmsssssssssmess 39,537.34
Zevenhergen Capital Tnc.:
S99 Portfolie management fme, 3309 s 127.393.98
2477133633

Duplicate Warrants

The Commiltee on Finance reported that the following persons requested duplicate war-
rants in lieu of the following described checks which were lost or destroyed. Affidavits cer-
Hfying these losses and in each case indemnifying the Fund against any liability, damage
or expense which may resull by reason of issuing such duplicate warrants were duly filed.
Thercfore, the Committee recommended that warrants issued to the persons named below
in the amounts indicated be duly recorded in the minutes of this meeting,

MName Amount Mumber Date Purpose
Alexander, Willie 5 136.62 431151 0500199 Pension payment
Bartels, Geruldine R. 263.90 292961 12/18/98 Health insurance rebile
Boyd, Anne Maria 10893 452445 06/01M3  Pension payment
Brown, Hattic D. 679.61 168794 (4A99%  Refund of excess contributions
Bryunt, Helen M. 42280 261656 1200196 Health insurance rebale
Buck, Ria B, 30940 260676 1271146  Health insurance rehate
Burgess, Potricia J, 317572 431358 0501199  Pension payment
DelGindice, Dorothy M. 474,15 468787 070199  Pension payment
Dempsey, Pamela B.663.69 162686 OGNSR  Refund
Downey, Eileen M, B 1S 432507 080199  Pension payment
Ekstrom, Charlomne V. 1. 143.66 433604 05A1/99  Pension payment
E=a, Phillip W. 338.59 468814 079 Pension poyment
Feldinan, Faye M, 79429 484465  0R01/9%  Pension payment
Ford, H. Eileen 353,17 417310 Q40 G Fenston poyment
Gilben, Darryl 2.156.68 19546 0AA0399  Refund
Hirschberg, Dorothy L0620 286687 121898 Health insurance rebate
Hubhard, Elizabeth 269484 166411 0241799  Refund
Kalin, Phyllis 1.425.01 430429 06019 Pension payment
Kalin, Phyllis 1.425.01 466720 070199 Pension payment
Karbaisos, Angelo 2,689.94 466730 0701499 Pension payment
Lee, Tecoln 1,161,102 265156 1M1/ Health insurance rebale
Leuallen, Larry 222415 437309 05019 Pension payment
Levy, Ursula 2.166,72 204030 041299  Health insuranca rebate
Little, Elois 206.51 287968 121998  Health insurance rebate
Muonroe, Roxie L. 314,25 266 121998 Health insuranee rebaie
Muoore, Emestine 1), 422,80 266085 12110M6  Health insurance rehate
Morgan Stanley Assel

Mpmi. Lid. 391,491.26 64242 OH2188  Management feo
Mﬂﬁh}'. John E, 1.833.67 432558 501N Pension poymyem
Myree, Dorothy L. 218198 434472 0GN01/A%  Pension puymemnt
O Connor, Lowse [ 2.321.47 483501 CEANAY Pension payment
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Schultz, Donuald 2 506, 64 467522 OF0DLA9  Pension payment
Shanklin, Clarence E, 1.6789.52 432975 O500/M9%  Pension paymeni
Sherman, Juck M, 22123 290427 12198 Health insurance rebate
Sitas, Adclnide K. 244726 483867 OB/ Pension pavment
Sokol, Thelma 287948 451350  06/01/9%  Pension payment
Sowa, Walter A, 422 .80 268112 1241196  Health insurance rebate
‘Wehb, Valvelial..,

beneficiary of

Thelma L. Webh 199,48 162378 O0%19%28  Health insurance rebale
Wilcoxon, Billy 23.15 160662 0603499  Reflund
Zimmuerman, Judith 301 170083 06/30099  Refund

Mr. Silver moved the Report of the Commilice on Finance to the omnibus.

REPORT OF THE COMMITTEE ON
CLAIMS & SERVICE CREDITS

Pensions

The Committee on Claims and Service Credits reported that applications for pensions were
presented for persons, hereinafler listed, with the recommendation that they be approved
and granted in the amaunts and under the conditions set forth herewith,

In the case of each applicant for service and disakility pensions, the emplayment of the
tencher hos terminated, the legally prescribed minimum years of teaching service were
completed and requircments with respect 1o age, the [linois Retirement Systems Recipro-
cal Act (if appheable), and the Hhinms Pension Code were fulfilled.

In accordance with the provisions of the linois Pension Code, cach applicant for disabil-
ity retircment pension was declared by two physicians appointed by the Board 10 be suf-
fering from a disability which wholly and presumably permanently incapacitates him/her
for teaching.

Euch applicant for a survivor's or reversionary pension furnished proper evidence of
his/her right to receive such benefits,

School or ¥rsof Effcctive  Annual

Name of Member Mo, Final Status Service  Date Pension
Optinnal Service Retirement Pensions

Allen, Walter W....oocoeneenn 30315 Central OTice ... 3. 150 AR2TH9 $68,634.36
Bartle, Jean B, ... Fenger Academy 31750 13089 3041988
Bomiir: BOBEL] . vvovesnsenis Central Office .. 3250 130099 36,564.60
Brewer, Lillion ... 30407 Brentanc....... i TS0 1/BMO. 3EI024
Brown, Haitic D. ... 30426 ABBOM...ooccoveron 7700 32099 42.998.16
Browning. Theonita C.......30402 Cordenns ..o 301000 31389 35871.96
Burke, Rose M. ... Copermicus..., 44 250 5BMA9 4067076
Bums, Dom ). e J0256  Joplin....... 21950 10710098 2746764
Campbell, Flossie.............. 30423 Parkside .. 32400 4709 30,008.16
Davis, Anna Jovee oo 30434 Coltnan .o | B850 330099 2280132
Edwards, Elvin M. ... 30207 Woods.....nimmmsmemsssnn 2R 150 130/99  40,801.20
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Schoal or Yrsof  Efective  Annuul
Mame of Member No. Final Status Service Date Pension
Optional Service Refirement Pensions (continued)
El, Mohammed.....cuimmi Pulazki .. e300 20699 3920736
Garcia, Barbara R. i Dediego Ac:d:my e G 200 A zan 4] .893.08
Gipson, Lillian ... 30425  Terrell . iiinsmnres 3,200 4/6/99 3799512
Hamilton, Jeanette........... 30561  Former Tt'u:hm S T % | 27199 273684
Harvey, Lula B, i 30419 King., e 930 313G 4200588
Holmes, Edward. ... i f‘un-tr:! I,'_I!I'I!'l:a. 36,500 1409 61,665.24
Hutcherson, Nora E.. -+ Lane Tech nglu 29,550 17269 25.246.08
Kacynsks, Robent P, i | 35800 32709 3937704
Klaud, Alida 13, oo John Hope.. 24900 472499 38.016.96
McKinney, Geraldine M. ,.30544  Haley...... 38.000 4M1099  37.718.16
Malls, John H....ocooriveniiee 30372 Caldwectl 32.600 /1599 28,010.04
Mash, Lillian......... 0411  Goldblatt.... IR050 402499 7044732
Mavarrg, Socorro L., ... 30471 Audubon ... 000 31509 982752
Neal, RRES A. vrcorevrrerrer 30581 Central OFICE oo 30630 130/99  41,744.40
Pellar, Donna B.....coocvvaeens 30630 Darwin ..o 241850 4189 1962372
Pimentel, Milzo 1 3] Mitchell . coene LOLEO0) 2309 1016928
Parter, Vema...... 309 Nel... A5.850 0 410099 1722960
Ricks, Bobby L. 30413 Hu.rpc: ngh 31600 Af399 3302052
Rosenblum, Judith B. ... 30278  Bell .. 324000 32799 39.893.04
Amith, Bemye M. ............. 30577 BYme ......ocvcrsmssssmseeee e 300000 52899 4904820
Smith, Datsy A. ... e JOBES  MOdISON .o FERS0 213099 30.206.04
Tarnndy, Dennis M. 30512 Hurper HIghoe e 28,950 aflen 3541180
Troy, Mary W, ...... ..30382 HNash.......... B0 13099 24,794,106
Willinms, Mattic. .....oeeee 31T Central Office...cccnacne AT 800 32799 65,32936
Wilsey, EMilY ..o ST WAL oo 28500 LOVIOME  20,342.40
Zimmerman, Anne M....... 30623 Substllte ..o 15650 1/16/99 6,21588
Disability Pansions
Hirsch, Marsha M. ............D1252 Roosevelt High........ ... 31550 &/16M9 52381416
Hoggoit, Delores E.............. 01248 De Diego.......... 259500 427909 3046128
Hynek, George J... 21233 Gage Park High 3000 32009 3342964
James, Emeat..... .D1245 Brown ... i VLGSO 120099 1066584
Lakin, Carol ......ccoooremeee D12534 - Lincaln P:ﬂ: H:gh ......... 31050 &2 3613176
Maloy, Erwin'§. ..o DI251 Hyde Park Ac.'ldem}' ................. ZB600 31399 3142752
McAlpin, Cynthia R...._... D1243 Collins . v : 1A0ge 29.997.72
Skolnik, Carolyn ... 1242 Linne. 122398 1B.67548
Webh, Lovise ... 1247 Clissold ., 313/%9 3153530
Wells, Charlotte.............. D246 Gugc Park Htgh 526/99 18.990.96
Williams, 0. Loretha,......... D1249. Yale... i 5/26/99  36,T87.32
Reciprecal Retiremnent Pensions

Bober, Gerald B .. F Collepe Teacher ... 223920 12/1588 530.753.76
Burger, Mary L........., Coliepe Teacher . .....ormmrasimniores 13,2900 1o8  22,13332
Chivari, Joyce K Formwer Teacher..... 47560 52795 292824
Cohran, Erma......ooooonnae Burnsidhe Acmlemy e dDAE00 372799 1182696
Drivis, Bemice.......oueeeseed Former Teacher.. oo 033000 G/RMG9 444452
Hansen, Frances C. ... F4051  Former Teacher. ... .............05 0000 G589 4,827.24
Jakalski, Muary Anne...... FA003  Formeer Teacher. ... 0B9500 &1L 11,784.60
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School or Yrsof Efective  Annual
Mame of Member Mo, Final Status Service  Dale Pension
Reciprocal Revirement Perisions (continued)

Mallett, Rosemarye . ... F3999  Central Office o0 333080 31589 15,763,850

Metzler. Donno K. ... ... F3724  Former Teocher, 044000 5720099 2,785.68

Pechous, Donald B ... F40I0  Former Temeher ..o 01 050 S99 143364

Plotkin, Dianc F. ... FA043  Former Teocher.. ...omrimseimmsd 028500 anme 1,434.72

Reddick, Peggy Ann........ F3847 Tesln............. L197330 5499 1254348

Rothman, Marsha K. ... F3995  Lane Tech.,.... 332780 1/30/99 29,566,068

Sawver, Albert T...... o F3966  College Tescher (34 0000 17199 7.497.60

Seott, Thomos AL I ... FA008  Former Teacher. 060000 A1/9% £.A430.24

Wilson, James B oo P3990 Julian High ....ooseeemsrimaees 353460 22799 3440928

Survivors' Pensions

Barry, Richard ), . o & S T o R 41400 S 81183344
(Spouse af Mumﬂrﬂ U‘ Barry, deceaxed pensioner)

Boarden, Wilfred............... et e e e e e e 34200 519 16,581.00
(Spouse of Lillie M. Boarden, deceased pﬂrﬂnrwj

Brown. Pamela . ... Ry SR Ty - -« |1 I T o) 13,303.32
(Sponse of Anthoeny Brown, deceased .rcac.frerj

Caxcios Comlvid H..... o B30 e 28.550 72399 16,538.64
{Spoere of Anthory l!:':.r!: i, decered teacher)

Coffey. Henry B v Bl i G S 2 ] 9Nnmg 1458216
{Spattve of Err'rrr'ﬂ-l*-f Caoffey, der fusedperrﬂanfr}

Cupples, Henry ... e ey e 20,150 S99 512940
(Spouse qffmr!'y C'upp.fc.'l deceased pensioner)

Dolowy, Rosemary E. ...... SC308 ... e JLOSD 5199 1283556
(Spiuise of Francis E, D-o-fﬂw;l. deceased pmﬂmer,ll

Dorfman, Judith ..o S04 e bl R T00 6199 17.175.72
{Spouse of Davig Dorfmin, n’ecmmﬂ' m‘nsmnﬂj

Finch, William H... o O 1 kbl s o LOG A9 2310444
{Spouse q,r.i'une.f F lrrh decmrd‘pemi‘owrj

Flaga, William o - TR TP T ERE S e T 4059 B.561.52
{Spouse af Lora Flagg. ﬂ'eceu'.rcﬂ’ _nﬂmcmerj

Furd, Elaine... W AIF i e b 2 AS0 TGN 1219060
{Sponese .n_,f'!;.lrrj' ﬁ'rm‘ drccﬂsed I:adurj

Gronge, Albert E. . e | R SRR it 1 (1) A 199 13,893.96
{Spose of .iHnnr J. l".ruuge deceased p.m.nmmj

Gray. Willic L. WBERT il i 20E 50 51499 1387356
{Spouse qfﬂ.ndmw Gm}, Jr, deceased pan.wmprrj

Hamilton, Waymon ........... SV424 .. ; o 29580 122797 1539504
| Sppentese a_er:gﬂm Hamilton, deceased teacher)

Harper, Margaret M. ......... 8C296 ..o S = 192300 6/1/99 B.041.32
{Spenase of William .J. H.':mer deveased ;-rrnmmrrj

Hamis, Philip B oo SCIBL i st smsiaiidanciacbiidd 32,900 /198 12,235.44
(Spouse of Marjorie Harns, deceased pensioner)

FAtking; ATDETT. ..conisenne s A frin bbb il s b e SRS " ) ] 47199 251796
{Sponse of Suaning Hasking, deceased pensiner)

Hugan, Bichand M., BT o - 2R, exrrmimesnsnnre  SBID GG ZR674.60
{Spotse of Dunr:.ln C‘ Hngrm n‘ecmma’pm -rmmrj

Johnzon, Pearcy Jr... AT ] AL RSPy | i L 1£3/99 10,703 16
{Spoese af Hester Johnson, deceased teut. hrrl

Jones, Gustie ... SEVHRE i SR 100 1499 18,859.08

{Spoiive of Charles fones, deceased teacher)
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School or Yrsof Effective  Annual
Mame of Member Mo, Final Sintus Service  Date Pension
Survivers' Pensions (continued)

Kwit, Lydia M. ... -y B e e o P R o L 7,246 56
{Sponse of Thmrm? 1 R'nll decensed J'mr.ﬂrr}

Lemer, Richord H, . e e Y L e e o e L TR e 1530912
[Spranse of Fuy er.lr\rr deceased pensioner)

Linle, Korriem.,.. e 417 s | ES—— uem— b . L 3.600.00
[Minar child af.kmrn’ﬂh Litele, ceceased ten'd'r:r!

Lolling, Anng Mosie. ... SVEIZ . it srareis 35000  529/5% 18.009.96
r."i.nﬂr-.-:r af Fronk !:rﬂmu deceased teacher)

Maybesry, Donald .. SCIT8 e e [ 21/9% 11,659.58
{Spanse of Almea .ﬂ-fﬂ_r{nr-rrr deceased pe .'l-'rr:!.rlrr.i

Michels, Mamie i SE2TF i, e o SN 3ee 1,365.40
{Spewse af Wall .Hrr-‘.lrh Jv., deceased prﬂ.\mr:rr.l

Mundorf, Albert W ..., BOR0gT = EECe R ARl T G199 201240
(Spouse of Helen £ Mundorg, r.‘rrm:rdprnnmurj

Mustari, Andrea M. R seiriusansas 34200 559 2189202
(Spenize af Charles .'1' a’l-l'irﬂr,rn. S, decensed pcn:mner}

Mavarra, Dianne .. Svais RECHCE e B 5 I TR vy 5.72B.80
(Spese o af Thinuas N’mmnr dreeated i’rm_ .Fu-rj

Parks, June . .......... SCABO . i ot s s e 0 ROAOE 5199 1258944
{Spenuse of J. Ed'w!rh-f Pwk.'-' devenyed ,r:wr.'-mnrrj

Perdstein, Dans... AR i 30950 A1 1507968
{Spouise rg,r.Hnn.l‘n ﬂfrm:fn deceased pﬂr.nmtrj

Partle, Jasaph 1. D | e T st e b e Toveaa e s, S ON Y 199 1133940
(Spiase of £ mm H’.rr:.fr deceased perm:m.ﬂrj

Reder, Bemard .. ek b RS s ek s e RO 419% 1441176
{Sponese of Br:'nm-hd .'i'-'ﬁ‘rr deveased pe !r.srrlwrrj

Robinson, Gordon E TBCA0N St | I be 1| 6195 1.356.40
{Spenise af Althea H. Hﬂf?.rn.wn decﬂ.rmdpe'n;lmer:l

Segel, Rewben H... . BC32 i ackaiiei e vl D 6195 687204
(Sprenere q,l".f'redﬂ D. brgd deceased Fm.slm:r.l

Sluisky, Betia C.... JRCIER . SR L 111, 11 S15% 1935420
(Spouse of Inlrrg B 'i'.fm::k]. deceaged pﬂrirrmrrj

Smith, Jeanne Aclene .. SCXRT ... S v {1 1 £i/09 3,733.68
(Spowse af Donald E Ymu'.h. deceased pe:mmu-r}

Stokes, Cheryl D, SIS s SRS ) 5.1 T LY, 4.800.00
I"-'l',rl‘-rm.'r: af Charles E. Stokes, deceased feacher)

Strand, Roben H. . WL oo LRSS B | T} | 21199 5.040306
{Sproise af Sue K .‘-‘wnd deceased pcn:mntr.l

Turner, Lawrence .. W, e p R e SYPPP—  R &1/99 14561 .40
(Spotise q.FGer:.rfd-l‘rrt 1 Turner, deceased _nennuuerl

Wallace, Annc J... w0 e 1 [QUSTRR i ) e 4/189 1361232
(Spouse ﬂ_f.fﬂmt: R. liaﬂur: deceased p:mitmtri

Weailhers, Udell H... e BT i e L 0 | Sme 0120860
(Spouse of Lawris Werrmer_l: deceaged p.u.lrsrrmﬂj

Willians, Dorthea Trene.. SC307 ... OO # B> 1] Me D40212
{Spratese af Heward Lovwrn Williams, #emrrdpmm.lutr,l

Reversionary Pension
Fitzgerald, Julee H. . 1 b = ey . 30,200 4199 51.200.00

(Reversionary hﬂrzfuan of rl"ll.fm'l‘uhn !" .Hmm' .n'ﬂ fumlu’ pen sraorer)
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Summary af Pensions Granted
Total Approved
Type of Pension Al This Meeting This Fiscal Year
Optional service FeOrement PErsions ... e s R a7
Reciprocal service retirement pensions ., 14 16

1
43
1

Digability retirement pensions........... 11
Survivars” pensions..... 43
Reversinnary, PENBEONE ..o errsserrssssrrissiim s smsasssnsins I

Cancellation of Pensions

The Committee on Claims and Service Credits reported that, pursuant to the law, the pen-
sions of the following persons were cancelled upon the date of attainment of legal age or
remarriage. The Commitiee recommended that the cancellations shown helow be con-
firmed and reported in the proceedings of this meeting.

Type of Rale of Date
Mame ___Reason Pension Pensinn Cancelled
Bennetl, Janvier Legal Age Survivor £ 0,00 02101/99
Baon, Gina Legal Apge Survivor B0.74 0099
Brooks, LaKimbra Legal Age Survivor 47762 080199
Datson, Cotoya Legal Age Survivor 0,00 O6A01/99
Fook, Tanya Legal Age Survivor 695,57 30199
Hauisley, [van Legal Age Survivor 1.319.62 0601194
Jones, Enca Legal Age Survivar 11632 07018
Kendnll, Aiyana Legal Age Burvivar 0.00 - 08/01/99
Mugller, Pauline Ann Legal Age Survivar .00 08/01/99
Molen, Cegretio M Legal Age Survivior 927.08 08/01/99
Peters. Ashonte Legal Age Survivor 463.71 01199
Riberdy, Ryan Legal Age Survivor 21218 06/01/99
Wans, Corlos Legal Age Survivor 2510 0&f015e9

Revision in Rate of Pensions

The Commitiee on Claims and Service Credits reported that changes in salary credits after
pensions were granted necessitated the following revisions:

Devroe, ARt . oovcoaaac, Increase the unnual rate of pension from $30,728.04
331,000.40,

The Commitiee recommended that (1) these revisions be approved, (2) the records of the

Fund be changed accordingly, and (3) adjustments be authorized for pension payments
made prior to this date, as applicable,

Death Benefits

The Comminee on Claims and Service Credits reported that documents pertaining 1o
claims for death benefits were examined and verified, and recommended approval thereof.
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In suppart of these claims, the Commitiee reported that death benefits were for persons
whose dates of death were certified and whose heirs, beneficiaries, administrators or ex-
ecutors furnished praper evidence 1o receive such payments,

Single Payment Benefit on Death of Teachers:

Bell, Chadote L

Bell, Horuce E
Benson, Robert
Billinger, Michael
Buirg, James G

Caseio, Anthony
Dease, Joe

Diaz, Aixa T.
Dunbar, Elma 0.

Cabelling, Rose

Tones, Charles
Litthe, Jamilah

Lolling, Frank
Mariin, Velma 5.

Muzaifar, Mohammad

Slaton, Frank

Swenzenski, Thomas A,

Witt, Lance J.

(Charlotte L. Bell estate, Patricia Rell Kne,

Single Payment Benefit on Death of Pensioners:

Allen, Lovberta C
Alverson, Marcella K.
Andersen, Koren M.
Arden, Rose
Ballenger, Flonence C.

Barry, Margaret (3,
Bean, Peggy C.

Bespalow, Lillian
Blacharski, John A.
Boarden, Lillie M

Bodian, Sara L.
Bohimke, Stella J.
Bowers, Roberta J.

Brandi, Mury E
Brown, Virginm

Carrall, Mary M.
Carter, lorene
Chrstiansen, Alice M,

independeni ﬂdmrmﬂ-*rﬂrﬂ.l‘ P TP e el L A
{Rueth 0. Rell, beneficiary).... i 13, O ()
{ Veda Kang, Fehward Ben fmr, i a’nﬂr\r_.ru_mnesj 10,004,040
{ Denise Billinger, bensficiary).. b - L LR
(e L Burg, allfanl) cociaimnss i 227374
{Caralyn K. Casern, beweficiary) ... - 10,000,040
{Teresu £ Ziepler Dease, irrdrpcnd':m administratar) .. 10,000.00
{Eduartle DIz effIERE)... oo ssisiamsss 10,000.00
{Wed I Dunbar, contingent benéficiary Foster, Von

{Pamela Foster. Kevin Foster, Byron Faster, Warnakee C.

Foster, co-contingent bengficiaries)........... i 110, 000.00
{Leniis Joseph Franching. independent mcmmrj 10,000.00
(Custie Joner, independent adninistratar) ... 10,0000
{Felix Hawking, Jr, guandian qf.ﬁ'drr.l’.em r_..me ARG

beneficiary).... PR 10, 00000
{Arna Marie Lumnra trmrﬁﬂmj} 10,000,000
(Debivie M. Stedge, Thursion Har:.l‘n Cm:gﬂ .u‘mm:

Robert W Marnin, co-bengffeiaries) ... #,000.00
(Chatelhry, Muzaffar beneficiary) ..... 333334
{fhonda Sharon, affanr) ... R T e 4,075.80
(Sreve Miller, supervized n!dmmﬂrm:m_l — 10, D000
{LaVerne C. Wi, affiant).. SRR L1 1 VA

5 167.682.88
{Lovberta A. Willivens, Bernadeite Williams, bmqﬁcmdul L& 500000
{Victor H. Polachek, brnr_ﬁ:,runlj i3 5000, D0
{Janice G Smeve, beneficiary) ... . 5000, 00
{ Barlara A Suragin, Stanley E. Arden, b:ng,f'munr.ﬂ ........ 5,000.00
{Flarence Cules Ballenger extate, Helen W, Gilbars,

Personal TEPRESERIBIVE) ... . oo esssssimrssrsssan s & 000, 0
{Richard 1. Barry, beneficiary).... 5,000,040
{LaDonna Srephanie Bean, l-ﬁ!ﬁmr H'uu rnd ﬂm-;,

Maonica T, Bean, bengficiaries). 103,000,001
{Wendy Schlossberg, beneficiar ” 500000
{Helena Blacharski, ﬁm;ﬂ_ﬁr'r'r:rj.-,ll... . 5, (M0
(Wilfred Boarden, Dereficiary) ... s 5,000
(Alfred Bodian, BERETEIATT) ..ocinenminiintisimmss i 3,000.00
(Robert C. Schrage. BeRgeiary) . i ccsieiene 5.000.00
fAlida Swples, Jeanne W, Bolin, Sandra Moear,

Benaficiarien) .. .o 5,000,000
iMary Jovee Rodrigues, benefic mijj 5,000 (K
{Roxalyn Denise Brown, Jolnnie Hmun. Rrra Henee Hnmq.ll.

beneficiaries).... B.000.00
(Aditrn ©. Pollock, Bereficiary) ..o 5,000, (K}
{forene C, Carter, beneficiary) HET e 5,000,00
{Robert M. Christiansen, renefioiary ) ..o 5.000.00
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Single Payment Benefit on Death of Pensioners: (continued)

Chureh, Wilbur .
Clark, Tohn C,

Clendenon, Earl
Coffey, Erescene 1.

Cole, Hazelene R
Coleman, Harold b,

Canroy, Anna M.

Coaper, Allen E.
Conez, Mildred L.

Cronin, Evelyn B,
Cupples, Emily
Czyzvk, Wolodymyr

Daerm, Eunice

Debolsky, Jean
Decoudrenux, Ruly T,
DiLeconarde, Mary Alice
Dillen, Helen L.

Darfmon, David
Driscoll, Rosemary
Dross, Bemice
Duzhanson, Leposava
Elliar, Gwendolyn T,

Farr, Evelyn
Feather, Don B,

Ferdinandsen, Muangire K.

Finch, June 1.

Flagg. Lom

Freud, Hennetia £
Friedeman, Mabcl
Gaines, Esther M.

Gaines, Evelyn C.
Gerlik, Haymond R

Goodman, Helen L.
Gould, Ruth Alice
Grange, Marie L.
Gray, Andrew, Ir,

Green, Odessa L,

Huos, Anitn B
Haley, NaDeen L
Harper, William A.

{E4ive A, Church, Debwirah Clhureh Kenevan, beneficianies) .
{Rencrere Clark, Daratly Herris, Craig 0. Clark,
dnaflalarigd) nni e L

{Alexander Derioy Yates, Deneflelany) o e
{Heary B, Coffey escate, Syivia Bateman, executon,
Shirley L. Jucobs, beneficiary) ..
(Giracte Lang, Deborah D, Cole ﬂ_l..rd' bemﬁcmnz.tj .........
{Hurmld M. Coleman extare, Richard G. Colemun,
caprersongl represeniative) ... & G
{Mictuel MeGrogan, Chervl H:Gmg.rm, bﬂml"rmrge:} .....

{Cecilia M. Cooper, beneficiary) ...

(Mitdred L. Cortez estate, p.mrmu! uprr_-rmmfrm
Charlore M. Tobias, beneficiary),....

{Elizaberi C. @' Brien, Jumes J, (mmn b.rmj'lcmnzﬂ ......

{Henry Cupplas, beneficiary) ... 3
(Maria M. Czyzyk, BEHERetry) i e s

{Crenevieve Tuomey, fukn T, Thenney, Bill Twomey,
beneficiaries) ...

(Lexiie M. Gliu,'}nrg. Jurf}w M Gm.v.]uw. Ev:m:_,f'rmﬂr.ﬂ ;

{Fruncis Roseoe Giles, beneficiary) ...

(Hoseph DiLeonards, Kathleen € ?m: i.nr.r:;f'cmnrs} ......

{Helen L. Dillon estate, Murgmr: .'Lfmj- Words, executor
heneficrary).... el s i T

{Fuclith ﬂ‘ﬂi:ﬁnﬂﬂ. bfm'ﬁ:rrm:
{Setin B, Driscoll, beneficiary)
{Theodare d. Schultz, Hr.rr.lmm 8. Horwiich, beneficiaries)...
{Sopiiia Dushansas, Benefietry) . o

{Rieth T2 Perot, Eleanor 8. Turner, Parricia Ann Thm{pmn.
beneficiaries) ... i o -

(Saan Fars, Susan Farr, brnﬂ?d'nnr:j
(Paisy A. Bailey, Keith I3, Bailey, bengficiaries
{Gail Connally, beneficiary) ...
{William H. Finch, Lisa L. Fin

AL T e SR
(Lextie Crysoal Flapp, Willicm Flagg, beneficlaries) ..........

(5mith College, Benefeivary) i

(Communiry Center Foundarion, Beneficiary)....

(Caral L Gaines, Dantel Paul Gaines, M‘ul'm.-F W G.ruu!-l-'.
Dbeneficiaries) ...

(Susan Gaines Stevenson, Caral, "il':upm- br.rrrﬁnr.rnm

(Mary MeNamara Gerlik, Denefieiary) ...

{frwin M, Goodman, Aluvah Goldberg, beneficiaries) ... ..

{Rueth Alice Gonld truse, Al Qostmeyer, succeseor tristee)..

(Albert E. Grange, Joyv M. Grange, beneficfaries) ...

{Willie L. Ciray, Kimberly Gray, Kelvin Gray,
benefrenries) ..

{Farrick Green, Fr:m.ri'a G i.'.um:fug.,!mm. brn{,ﬁcmnr'r!

{ Wendy Schiossberg, Beneficiary) ..

(Nuldeen Dora Hartleh, bmf_,fu’ilﬂ?}}

{Margaret M. Hurper, Jofin W Harper, Efrmb.-m H
Dalron, Catherine Philbrick, Rita Mack Lenaben,
Beneficiaries) .. = -

1993

500000

5,000.00
2,500.00

5.000.00
666,66

5,000.00
5,000.00

5,000.00

5,000.00
5,000.00
5,000 0K
H000.00

5.000,00
5,000.00
5,000.00
5,000.00

5,000.00

5,000,060
5,000,00
5, 000,00
5,000.00

5,000.00

5.000.00
3,000.00
A5.000.00

3,000.00
5.000.00

5.000.00
5,000.00

5,000.00
5,000 00
5.000.00

5,000.00
5, U000
5,000.00

5.000.00
B.000.00

S5.000.00
5.000.00

5,000.00
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Single Paymient Benelit on Death of Pensloners: (continued)

Hamig, Fem ¥,
Harris, Gwendolyn P,

Harris, Marjone E.
Harz, Annetie B,
Haskins, Juanita
Heyman, Carole
Hogan, Dorathy C.

Honig, Roymonde
Hoover, Frances M.
Hoviand, Jacqueline
Hug, Clarissa H
Hultman, Claire B,

Hyland, Margaret B,

Isola, Diane
Jackson, Melvin 5.
Jones, Audie Mae
Kelly, Althea R.

Kerber, Hilda 5.
Kurlund, Wanda ©
Lencks, Yera M.
Levnard, Alice L

Loess, Raland J.

Lynes, Reulah W,
Madizon, Berenice H,
Mallette Jesse L.

Martinez, Esperanzo
MeAuley, Ruth L.

MeBride, Martho H.
MeClellin, Jov L.

McFarlin, Derl

MeKrssack., Paulynne
Meiles, Belle L.

Mills, Sarah E
Miichell, Mane B,
Moare, Vincent )., Sr.
Mott, Letie B,
Mundorf, Helen F.

Mustard, Charles R, Sr.

Mewman, Mary Clare

O"'Connell, Albera 5.
' Keefe, Berenice E

{Deboral Harris Barrios, Swsan J. Mirchem, b.e.lnql'ir;dmfj...
{nlee M. Firzgerald, beneficiary).... A~ =

{Philip P2 Harris, beneficiary) ...
(Robert John Harz, Bensfic :r;n-j e,
(Hali Michael Cunmings, .‘:\mefr_rar}
{ Edward Mussman, Hr:mrrichLung# hnqﬂn’ar[ﬂ}
{Richard M. Hagan, Antento Perking, beneficlaries) ...

(Gearge B Honlg, Mickae! Honig, bengflciaries). ...
{Josepls W Hoover, beneficiary) ...
[Lavguedine Hoviand extaie, Ana‘rm R. Hah‘a‘md. m.:umrj
{Edward Hug, William E Hug, bengficlaries) ... il
{dekerr H. Hultenen, Claire Huliman {J‘J‘bum,
Beneficiaries)....

{Margaret B, Hyland trust, M;:rrgam F .I-‘Fui:mrv
SUCCEETOT IPUSIRE) ...
{losca Isola Metzger bfnrfﬂm}j
(Ruth L. fockron, beneficiary) ... -
(Clandta 1. Evans, Edward Strickland, bmrj‘rr_mr}l} ,,,,,,,,,
{Lderyd T -I‘E'rﬂj'c:mre Cary Schinidr, m-mwd
representafive) fiestas il

(The Salvation Army. beneflefary). ... ..
{deshine Kurland, beneficiary)....
[Theresn A Lizin, hcn:_r’cfm:.j...... .
{Muary Kaye Leanard-Stoliz, Jeanne M.- ﬁum:
Thomas C. Leonard, benaficiaries) |
(Celiar E Loess: Dengflelan) i it s i

{Dravid Carl Berghuly, beneficiary) ..
{Emogene H. Benson, beneficiary) ...

{Joyce Mallette Bailey, Patricia Mallette Smith,

bemeficiaries)...
{Creilferma Murmrs” berr.r,ﬁ mer
(John Roberr McAuley, benefic mnrj

(Mertha Elizaberl McBride, -',.rruf_,ﬁnurrj ~e
(faln B, MeClellan, M.B., Willtam .E.r.-.rde&'m Mcf.'ftﬂ'drn
Hena J. Crushshan, Beneficiaries). .
(Marthew Joseph Hany, minor bcnejururj. ler;l. L
Hany, puardian)..........
(Sranely Fletclher b;-m_;..,-mqj
{Richard Trent, fulie Ann Trent, ﬂmmulr .R Hﬂr::,
beneficiaries) ., S e L Tl

{Michael . MNs, bengficiary) ... “
{fervee M, Anderson, 'r'I-'E:H.rerJ'Mnr!uH Jr b:nej]nr_rnﬂ'}_.
(Vincene J. Moore, Ji., beneficiary) . e
(Theodore Q. Faster, benefi fervh.,, e,
(Albert W Mundorf, Jimes A, Mr.rnq'mj’ J-:i.r:p.h .H
Mundarf, beneficiaries) .

{Andrea M Mustari, beneficiary) ... L1,
{Wancy A, Evans, Panl Newindan, .'u’un I'*J':;rr Mﬂ'rrﬁ,
beneficiary).... v F A SR st
{Alberta Wl Jir.ht Fju'nrfr mr'p_,l
{Mery Ellen Lesniak, Jokn Humr.t (.-m\c: Dmrm’ R
' Keefe, beneficiaries) ...

1999

5, 000000
5,000

5, DL D0
3, 000,00
2,500.00
5,000.00
5,000.00

5,000.00
5,000.00
£.000.00
5,000.00

35,0000

3,000,00
3,000,040
3,000.00
5,000

3,000

50080, 00
RELEVILE
ERLERREI]

5.000,00
3.000,00

5,000.00
5,000.00

5,000.00
5,000.00
500000

5.000.00
5,000.00

2.500.00
5,000 00

500

3,000,00
3, 000,00
3,000.040
3,000.00

5,000.00
({URELTEIN

30080, 00
3,000,00

500000
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Single Payment Benclit on Death of Pensioners: (continued)

©'Leary. Patricia

¥ Shea, Kathleen
Parks, |, Edward
Pekelama, Lioyd M.

Perlstein, Marvin
Petito, Angeline M.

Placek, Stankey
Poll, Dhana

Portle, Edith

Preng, Frances M.,
Price, Florence
Randolph. Destalear
Reder, Shirley W

Redmond, Dolopes A
Rewd, Arthur C

Hobens, Bunice B
Robinson, Althes H
Rosenberg, Hilda

Sumchyshyn, Miroslay
Segel, Fredu D.

Semmes, Muarganet G,

Silva, Benjamin
Sisto, Oronean K.

Slocumb, Marguente L.

Slusky. Irving B.
Smith, Donald E.

Smith, Glary H.
Smith, Irens B.

Stouder, Kathryn F
Sweeney, Yvonne R

Teske, Eleanore A.

Thomas, Wanda |
Thornton, Leiln 0.
Travis, Alice L.
Turner, Geraldine 1.

Unseth, Helen L.

{ Pamricia (" Len'q.r entare, Patricia Ann MEHH;J‘I Dasbner,
CoEXECIir)... P e g e R R e

(Theresa M. O°Shea, Beneficlary) ...
{fune F, Parks, bengfialary) ... i smmimsnsi e
{fean M. Reckamp, Liovd M, Pelelsma, T, A, Glenn
Pekelona, Nichalas Johe Pelelona, Judy Ann .Pﬂ-mfmm.
bﬂjefﬂanﬁj
{Daris Perlstein, Fem H'.r.m .l'r J'J.ij'in:mu.ﬂ) ........................
{fosaplt M. Petit, beneficiary)

{Edhward T, Placek, beneficiary)
(Mershe Kesselmen, beneficiary
{foxeph S, Portle, beneficiary)........... .
(Richard Preng, David Freng, bcnﬂ!r:[nnm' ......................
{Phyilis Cretors. Judith S[gunh:.t Michael B. Price,
.i.rmeﬁcmm:] -

{Dawid M, Randoiph, Dara Randolph Clark,
R e s
{Hernord Reder, Elise Benassi, Rivonda L, 'I-'.tr{til" Richeard
Reder, beneficiaries)... A -
{Marguret M. Biggio, bmqﬁd’arﬂ
(Lareri C. MeCall, Arthur C. Reld, Jr, Rosalyn B White,
beneficionies) ..o :
{Michnlax H. Rubcﬂ: fﬂ.mcﬂ'd Rp,tven.r bfnrﬁn.:rnr:} .

{Gordon E. Robinson, Bruce E. Robinson, John H.
Rabinson, beneficiaries) . -
{Flerence Rosenberg estare, Lurd.r G A_m:mf siecesror
A L b bi s s it S it s
(Giearge 5. Lynelyk, beneficiary) ...
{Reuben H, Segel, Michael Robert ".‘mm, .Fm'.ﬂ.lu.r.r Si'fi'vr
beneficiaries) ... ;
{Clovis E, Srmm-r: Cﬂra! ‘i'zmmei Emm:.mur
B e s S

{Ana Margnez Silva, beneficiary)....
{urlior M. Sisro, Marie D, Rozich, buw.!ﬁfmnﬂ)
(Frunk G Stociumb, Jr, Catherine E Slocumb,
Marguerite L. Sevmour, bendficiaries) ...
(Bette C. Shursky, beneficiany) ...,
(Jeanne Arlene Snuith, beaefieiary) ..ot

(Stephen F Smith, beneficiary). ...
{Irene B Smith sstare, Leon M. I}r:_pu: Irrdcpendrrrr
Exerietor) .,
{Merrk D, Sullivern, hmqﬂc.‘nq'
{Grace L Sweeney, Michael Sweeney, John Sweeney,
Steplien £ Sweeney, Kathleen M. Sraﬁ-r: Lawrence
5. Sweeney, baneficiaries).... R rrEaRAs
{Claire L. Partlow, .'.I'l.'ll.f_,l"nnr}J

(Michalas V Thermas, Berneffoiary). o

(Ernea . Hagarn, beneffciary)....

{Barbara George, beneficiary) ...

(Lavwrence Turner, Michae! J'i‘.";:lar anm v .M'a.l-k ﬂ‘hur
Turner, Congtance Cristy Turner, Pamela Cwens,
beneficiaries)...

{Malealm Url.rﬁh .E.ﬂ!.rC Un.rtm. bxndmnﬂu.l

5006000

5.000.00
500000

500000
33334
£.000.00

5,000.00
,000.00
5,000.00
5,000.00

5004100

S.000.00

5.000.00
5.000.00

5.000.00
5.000.00

5, 0000 O

5,000.00
5.000.00

5.000.00

5,000

5.000.00
5.000.00

5.000.00
5,000,00
5,000.00

5 000,00

5,000,00
5,000.00

10,000,00
5 (00,00

500,00
500100
5,000.00

(L
5,000.00
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Single Payment Benefit on Death of Pensioners: (continued)

Veach, Mory V. (Mary Veach estate. Mary Ann Hoxworth, adutinistrator) 500000
Wallace, James R. fAnne Jovee Wallace, Baneficiary). ..ot 5.000.00
Weathers. Lauris {Udell H. Weathars, Puula R. Slngpirrrd Cr_rkmun

Deborah Karin Burke, beneficiaries) . Bipeaiin iy 3,000.00
Weintraub, Maurice {Evelyn Weintraul, beneficiary) ... 5.000,00
Wiese, Marie O {Kuertlyn Raratta, Gail M. Ward, benqﬁ:mﬂ'ﬂj 5,000,00
Willinms, Howard L. {Devthea Irene Willigms, bengficiary).... ot 5,000.00
Wilson, Lois F {Walliam A. Wilson, Gary F. Wilson, bmgﬁmna} 5,000.00
Womack, Rudalf V. {Helen Lovise Davis, Jecgueline G. Cox, Latonia M

S, e ner) L i i i e e 5,000,00
Wood, Roper A {Roger Huyes, beneficiary). s s e 5,000.00
Woycik, Theodon: (Irene Woyellk, BemEERary .o ioesieasapimsissssasot 5000.00
Young, Geraldine E. {William B, Young, Carlton Wiley Young, Janice Woods,

benegficiaries) ... & A 5.000.00
Zimmerman, Bermicce M. (Linda J. Oreer Diane M Sa—m. Jrrnrfrcmm:] 5,000.00

5 753,500.00

Refunds of Contributions on Death of Pensioners:
Bean, Peggy C, {LaDonna Stephanie Beus, Willtun Howeard Bean,

Maonica T, Bean, beneficiaries) .. e 4061252
Cole, Hazelene R, (Gracie Lang, Deborah D, Cols E_ml' be-rcﬁcmnr:] 21,259.86
Green, Oudessa L. {Paerick Green,Pamela G, Cunningham, bmzﬁcim'k.ﬁ ...... 21.233.02
Hevland, laequeline (facqueline Hoviand extate, Andrew B Hoviond, execinor) ... 2401236
Sweeney, Yvonne R (Grace L. Sweeney, Michael Sweeney, John Sweeney,

Stephen F. Sweeney, Kathleen M, Srr_rgr: Lawrence 5.

Sweeney, beneficiaries)i. .. ...ovmieivin e g U B Y ar -

5 15442951
Refunds of Contributions on Death of Teachers:

Barge, Claude A (Andrea Barge Thompson, affiunt) ... 5 B35 63
Bell, Charlone L. (Charlotte L Bell extate, Parricia BeH R’nn.r, mde;:rr;aﬁ-m

administrator)...... - 05, 14674
Bell, Homee E. (Ruth 0. Bell, -'h'ﬂrfuur}} 1478195
Benson, Roben {Vieda King, Edward Benson, co- bfuqﬁ:hﬂm 6l,797 81
Billinger, Michael {Denise Billinger, beneficiary).... 15,541.38
Brown, Anthony L. {Ericka M. Brows, Patrick Brown, Pamela J. Brown

co-beneficiaries) .. F PR, 5287858
Burg, James G. (James L. Rurg, ru!}‘iﬂnrj .............. 2,125.00
Cascig, Anthany (Cralyn H, Cascio, beneficiary) . e 7014604
Dease, Joo {Teresa F. Ziegler Deaze, Irrdfpmdﬂrr admmmmmr.l ........ 31,886.85
Dhaz, Aixa T {Ecwarde Diaz. affiant).... HESRPERI sl P L
Dunbar, Elma O, (Ned I, Dunbar, contirigent beneficiary) .. e BT80S
Faoster, Yon {Pamela Foster, Kevin Foster, Ryron Faﬂzr I-!-'h'ua'ku l.’.'.

Foster, co-contingen! beneficaries). ... B3,058.90
Gabellini, Rose (Louis Joseph Franching, independent mcmo.r} 74,385.85
Hightower, Carl {Ethel G Heghlower, affian).... e T15.49
Jones, Charles (Gustie fomes, independent admmusrmmr] 64,636.62
Jones, Clyde (Andre" Jones, Rosie Sones, co-leseficiartes) s 32629
Little, Inmilah (Felix Hawkins, Jr, puardian of Karriem Little, minor

beneficiary).. 29,712.83
Lolling, Frank {Arer Murie Lr.rHr.rm bcne_rrmij'_l 6580243
Martin, Velma 5. (Rebert W Marsin, Craig D, Harml. T.I'mr.nmu Murrm

Debbie M. Sledge, co-benefieidries). ..o 7.021.50
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Refunds of Contributions on Death of Teachers: (continued)

Mine, Richard {Meargaret B Ming, beneficiry) ..o i 244450
MuzafTar, Mohammad {Chawdhry Muzaffar bereficiary) ... i 19,053.74
Ormico, Patricia M. (Parricia M. Orrico estate, Rosalie M. C. apprdfc« t:I.I'itr"I.’ 59.80
Rathjen, Lillian M. {Alice K. Rathjen, independent exeeuror)... i 136.50
Slavon, Frank {Rlionda Slaton, afffant) ... > 344624
Stabile, Denise {Carmella Stabile, Joseph .smmu. c.n- btngﬂﬂﬂn'e:] 748159
Swenzenski, Thomas A, (Sneve Miller, supervised adminisirator) ., 3 7188382
Witt, Lanci J (LaVerme C. WA QTEAT). o cnssinisisisninsisaiasisssiansisssinsinstass 9.546.67

5 B99,298.21
Grand Totol of All Death Benefits £1,074,010.60

Refunds

The Committee on Claims and Service Credits reported that documents pertaiming 10
claims for refunds, hsted herewith, were examined and verified, and recommended ap-
proval thereof,

In support of these claims, the Committee reported that (1) the refunds of separation from
service were for persans no lﬂngﬁf employed as members of the teaching force, (2) refunds
of contributions for survivors' pensions were for members with no eligible survivors at the
time of retirement, (3) refunds were for excess contributions, and (4) refunds were for
eredituble service withdrawn.

Refunds afc Resignation of Regularly Employed Members and Separation from Service of
Substitute and Temporarily Employed Teachers:

Achukutty, Susamma Alakkan ... § 162045 Benoit, Susan.........ccvimeis 16,767.32
Adams, Janel M, e 69.13
Adler, Sherwin .. 134 .98 Benson, SIEvEn ... 415,75
Adrianzen, Lisa ... 58 62 Reverly, Vemito ... e 67,77
Ahrendt, Many ..o 4816 Brenick, Elizabeth R 1,275.66
Birtman, Scoit... Y 7.557.12
Albano, Micheke ... 72742 By, POUAICIR . .0y ciomsionssasianis |ﬂ,|'}3.7‘}
Alexondes, Tiffany . 5.7
Allen, Jeanifer ... £333.30 Black; LAtrie:.. .. nsitinsmess 661,05
Allison, Robert E... 51288 Black, Pamela, ... 24.14
Alvelo, Elizabeth 18,293 48 Blackwell, Brod Thomas ... 47324
Boghassion, Debommb oo 1335
Archicr, James Cas 418.48 Bondi, ADHD J0 ..t 47226
Arson, Kimberly ... 04 60
Ashcroft, Thomns 30907 Bonner, Darlen..,....creesimmans 7524
Augusting, John.... 210.77  Bonner, Roben.......... 27,24043
Avalos, Abrahim .......ccoeivmienee: 26,79 Boudoenux, Donal 7,898 56
el A Al Bracy, Antoing ..., 44440
au T LY 11 FO— : Brun 1 el 2. 480,69
Balderus, Everardo T0.60 R NN e e
Banks, Veldo M.......oeriniiincinnims 95 80 Brawd-Kem, Charlotie ............ AT
Banks, Yera M. i 99.26 Brewster, Chantal .... i 6921
Barbour, KEVID oo ionrianionss 5R K7 Bronson, Judi... AT8.70
Brooks, Amanda Lee ... 5748
Buarnes, R_cgiﬁald......................... 4.007.44 - 4
RS T Ak e o, Rodwell....  2.197.1
Baroloma, Marc A, .ooorcreereens 12,040 62 Brovin, Carlos..........oorervis 8761

Bender, S1eahen. .o 14,396,03 Brown, Helen A. ... 23446
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Rrown, Portia i
Bucholz, Robert..........coiin,

Buckner, Heman. ...
Burk, Terese M.
Burke, William €.
Burrage, Kiesha M.
Burt, Bany, ..o

L= L S —
Hutler, .‘illi[lu}l.
Byas, Joan, ...
Camphell, Cymhia T..
Canavan, MOria. ..

Capone, Anne Cutherdng.............
Catleon, Trcy N
CarBN, ADDETIE s ieeraassossinrace
Cagal, Rita ......

Chamberlain, Mary M. .o,
Chambers, Wardell 101 ...
Chavez, Yolanda D.....
Cheeks, Earselene... i
Clarle, Debmm ....uvoemsnmemsisssiansses

Cigliann, ChRsting. .
Clark, Michael....
Claudio, Carlos... i
C0bb, Nell .....ooviarseisssismemsriies
Cahen, Ina Phyllis ... oooocoernnn,

Cohen, Sharan M. ..o
Collins, Lezah M. ...
Carcoran, Maureen.
Coshy, Anne 5.
Castellg, Catherine A

Cox; James K. oo
CrayIon, JAMEE o isesiesseias
Croshy, Sandra F.
Cross, Vida.......

Cummings, Stanbey ... ... ...
Divis, Drelle L. ...

Davis, Lowis H.........
Dielane, Clemmon .. b
Delaney, Lestic M.

DeLaVegn, IVONRe .....coouvvuecisicinas
I T T s e
[Nz, Jose R PRl

Dring, Kelli Lynn...o\oooereren

Dalby, Kamen. ....cccucoiminsinisessasns
Danaldson, Lauren .
[ouglas, Cynetha Amelia..
BPougliz, Daris ). ..o
Dozier, Raymond....... oo,

137,72
159065
360,00

1,393.33
1.393.96
2,329.00
67.78
62842

462,57
46,51
69238
13,186.08
26.11

435,56
2.329.00
1,276.93
199201

17585

243,34
107399
0878
35404
S8.76

1,748.33
19,475 28
1,441.33
56,50
40,07

45,04
81,22
46600
6485
10,274.54

15,806,049
217.11
225,67
217.29
186,02

14.851.2]
67243
12,634.34
1500831
3.266.84

7.474.14
20,817 48
386,05
6146
1274192

46.51

I 11959
495 60
10,4593 55
13,900.60

17

Drish, Leslic ).
Duncan, Sharon ......
Edbrooke, Gregory .
Ellis. Carla.....li. ;
Ellizon. Joy C. ..ooooicrimrnrieinnie

Elzen T, Roby b e
Enstine, Delphi Lofgren.
Epatein, Barbara Ann..
Escalante, Angel ... :
Espinozn, Clandia Y. ...

Evang, Barbirm ), ..o iecvseeseess
Ewekn, Elizabeth.
Felder, Hrent B, ..
Foegle, Amy W.. il
Finley, Bemice. ..o aanniist

Fitzgernld. Eileen R0l
Flomand, Lydia....
Flicgel, Daniel .....
Foard, Anthony
Fons, Thomas ...

Foster, Loura M, ..
Foulkes, Sharon ...
Fowler, Sandy ...
Fox, Corey L..... i
Foxworth, LoVIE. ...,

Freeman, Joanne............
Fricke, Ronald ... .

Futrcll, Belinda
Galbreath, Robent E.
T =R T e

6t 1T TR AR PP
Geiger, Francls...... ..o
Gilbert, Darmryl M.
Gilbert, RaShelle O, .
Glpgan, Caroly¥n. ..........ocoveees

Glickman, Rochel -
Glynn, Joey..........
Gonzalez, Alfnedo,
Gown, Karen
Gould, Marion .o o

Gowers, Samuel. oo,
Grady. Diane_ .. PR
Granierd, Lorraine ....................
Grant, Francine ..,

Gray, Renee

Green, Willinm Mo i
Cinffin. Cherese ......
Guardiola, Eduardo ...

1999

7.500.20
15,724.68
499914
G156
5.1

2482
4962 13
27.39
22052
1787271

2,078.7%
10.314.98
J85.08
166.73
345.62

474

13, 13611
2,166,772
931,13

8, 865.59

29,327 19
36,317.26
13,584.57
6.901.50

40,94

£,592 36
4293
20,30
443

8.432.78

10617
30,11
1,675,735
364.35
11.435.31

1266464
58,62
243037
39031
2742

12,5513
101.66
13117

10.317.58
117.23

197 61
13500
32,89
Bl402
4,604, 16

15808026
114.00
I94.69
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Halasz, Sarah .o
Rl R e D R

Hansberry, David L. ...
Haring, Chipally....
Haorley, Annetie .
Harper, Lynn C_.
Harris, Beverly. ...

Harrison-Williams, Shella ..
Harvard, Samuel Jr. ...
Hatch, Josephing..........
Hawthome, Minnic Lee...
Heard, Raymond......comimmrerres

Heller, Mary Beth....
Hendersen, Linda M.
Hendrix, Howard .....
Henry, Marzlaraine ..
Herrera, RIcardo ....ccvocmismnamisansns

Heyman, DEmise ...
Hill Cearge s i s
Hill, Miles A,
Hirsch: Blumn_. i

Hnetkovaky, Lynn....comma
Hopson, Dawn
Horton, Lancy B, ...
Hossiumn, Mohanuned

Howell-Rasak, Catherine A.
Hufnagel, Katherine D. ...
Humphrey, Valerie ......
Hykes, Kama........
Ingkeep, Mark .......covnmmsmmmneni

Juckson, Enrmul . e
Jockson, Muarvin,..
Jaffe, Shelley J.
Jakubowsk, Jen .
Jallow, Mahtorr. ...

Jurredt, Daphne L .
Joaskiewicz, Charles
Jasper. Curus ...
Johnzon, Dhanne .. x
Jahnson, Eanck ...

Johnson, Motthew .....coverpsmimeess
Johnzon, Mermz E...
Jones, Anthony .. o
Jones, Denick i
Jones, Erc K

Jonex, Wallace. .........ceeopmmsmnenines
Jordan, Mary Elle
Justimano, Leida,
Karahalivs, Kathy ... ..
Kantch, DO ey raesieansinn

124.41
46.51

3152991
17527
1,750.82
21508
4.758.86

15,534.64
653.90
TS

1.850.36
80,62

¥3.01
450,19
2115
43,96
1.050,45

150,00
97.63
117.0%
48n 15
2559

10,261 46
2R4721
646,62
536098
324 0%

£7.93
234693
11641
54.35
348608

2.280.00
21408
3254033
TA36TI
4.022.76

6.79392
667011
B.6ET 74
42494
208,07

2262
26,86
304 66
167.02
38.18

119,18
7434
£9.54

3,924,880

468 89

28

Kaizenberg, Nettie......ocomvnieen
Kaul, Pamelo A ...

Keenan, Cailan E..

Kelling, Kenneth...
Kelly, Charles C...ocinmmmunin
Kennedy, Robin oo
Kilcoyne, Loura

Kim, Jeanna ...
Kinchen, Rita.
King, Wesley. ..o

King, Yverte Denise... ..o
Kling, Julia......cocies
Knuckles, Monica......
Kodes-Atkinson, Caralyn ...
Koester-Kuocha, Susan... s

Konezyk, William...omini
Kopec, Bermodetle ..oinimin
Koszola, Kathleen........oommosess
Katcher, Romo G, ....oooocovimmmnen
Koufopoulos, Angela ..

Kovatch, Jamie ...
Kramer, Bileen A ooeemmisansinnns
Krouss, Sylvin C..ooaeeie

Krol, Julic Jackevicius .o
Kudla, Debotahi.....cormereciin

Kujawa, Christine Deherty .........
Kuznar, Mara ...
Kyle, Mary G....
Ladin, Jeff....... ?
Larson, SESMN e

Lawrence, Bobbie Jean.....c..os
Ledbetier, Robert.......
Lee, Hyon Ju..
Lee, Karvellis E.
Leverson, Julbe........iocmmmmmaiia:

Liehlick, lacon......
Lindsay, Vicki Enix .
Lindsey, Gerard T oovnanmonninns

Little; Christopher ...
Latwn, Marmey ...
Livingston, Rena A ... .
Lombordi, Steve e
Longendyke, Lisa .-

Lowery, Winifred I
Lucns, Jermy ooiiiien

T T R —
Lundy, Mathanicl .
JER T LT —

1147166
758
60,55
8255

37920

143,13
.69
2,614.90
316,00
121.87

1662
12,240.89
490492
3135
14,547 86

3413
7.501.20
11213
10,571:21
9112

6,679.08
164.74
58,62
19,107.52
11,062.49

55.57

o 368G
157.00
2.391.97
57672

.62
20,250.88
2345701

3692

799371

73.36
14,223.18
404827
3712
£5.63

g22.21
7542
16922
7.57333
5,576.81

6,927.93
29,094.60
146.87
B.554.70
114,93

2140099
159076
47313
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MacDonald, Carole .....o.oooeo
Maslove, Sarah.. o

Hm. Marsha L.

Masrin-Rivera, Canmen
Mastinez, Pedig |
Martinez, S1'Iir||_:3| af )
MassL AXel B e

Massow, Leglic M. ..o
Mazthews, Charles ...
May, Kanen A, ...
Mayer, Alson M. i
Mayweather, Erc.... oo

MeCann, Amy ..,
MeCann, Carol ...
McFarland, Billy.
MeFasland, Linda ... .
McFerren, Earthleen.................

MeGee, Maude ...
McKee, Kelly,..
Mead, Laur.....
Metzger, John .. -
Miles, Beatrice G onrivoesseminiins

Miller, Anicein B .
M!I]:r, William Jr,
Minikel, Iulje, .
Minze, Keshn !-.'.
Milchell.Carer, Cylv]a

Montgomery, Ordelphia M.
Moore, Jean ..o
Moran, Raymond,
Muoylan, Robert A. . o
Muchowice, Vern A ...,

Mumphy, Lasren ...
Murray, Jasaph ..o
Murray, Raaald....
Murry, Richadine. -
MNalls Grarpe. i

Nowam, Gerrigde ..o
MNOZAFID, SUZBIE...ices et s
Nettles, Marci .....
Mevills, Kristine M
Mg, Thomas .............

Micholson, ATMEE .o
Nix; Elijah Thad ............... it
Noble, Amy Wegener....,
Morthrup, Susun Weaver .
Novak, Linda..cooirenes

O'Brien, Karen M
O'Keefe, Ellen ). ...
O'Neal, Shirdey...........
(rNeill, James M,
Odwarkn, Amy.....

75.00
137.28

3747
529.52
119.25
581.94
11,572.45

51.59
ar.an
234.99
%31
10,336.63

313238
17510
18, 70287
BAGA D]
676l

jie
482.36
32764
355.84
3,370.45

417.94
2.051.63
6146
6,843.37
37.490.98

47.56
1594065
23.59
152,18
LI

2147
123577
1,315.51

2943633
1.055.20

105.76
942
443,54
5.238.91
97,74

162515
6,493 53
101,56
244544
6056

2352
60,80
24,112.30
5497
564

Oniz, Gladvs ...,

Owens, Anne ...
Palmaore, Charlotie .. -
Panschar, Kathleen ... e

Parcdes, Maria Rosa...
Pamey, Morla............
Pavlatos, Elisa Cn:lpﬂ
Pelletier, Knsiin.......... v
Pena, ATHR......... . oeeesreessiassssssessire

Person, Ann Elizobeth
Pierce, Malinda
Pierson, Scoll,._...,

Figges, Amphous L.

Patvman, Claude ...............
Fingo, Christopher
Plummer, Ehren ...,
Pope, Cinnamon ., i
Porter, Rebeeca. ..

Poriney, Chad &
Powell, Johnnie Jr, ..
Price, Donna Lynn... :
Price, ElolES........cooo i iiimrnsenrni
Pritchert, Glenn...................

ik ChEE. .. i i
Raftiz, [hana.
Rajski, Ronald .,
Famsdell, Joell ool
Randolph, Frances A. oo

Razo, Bertha,
Reyes, Marin,
Reyes, Martha,..
Rice, Mathuniel A,
Rietherg, Manin. ..o

Rimkus, Therese s
Roche, Camol -,
Rodrigues, Elizabe
Roedel, Alissa.......
Ross, James 5. i,

Rountree, Eric F........
Rowlcy. Daryl... ...
Roye, Regina ... ..

Rozelle, Stephen ...
Runnels, Yamarr D,

Sadler, Ann Marit,...........comns
Saez, Enrigue....
Salvin, Lindn...i....

Son Fratello, Kathering. .
Sontago, Ada M
Savand, David ..o

Schmidt, Joy Stiers .. ..
Schneider, Elizabeth......conee

1954

16,628 38
53.09
E6.31

47,320.92

359879

6950038
R5.42
40305
Gl 46
48.92

34.06
66,34
233.66
197.40
31100

2,236,78
11,267.65
7,500.21
11641
2,909.28

13684
32.00
47.68

2389012
3670064

T08.70
248120
6394
42698
15526

1437172
14,8749, 12
3534
3239
120073

44122

57614
2230
IN13

44761

11038
279965
48,225 34
474,43
42.54

49,.714.34
142830
21947
9,458 30
19,903,072

6037
2170
15893
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Schwamz, Susan L e
Scotl, Emma........... SR R e

Seott, Henrel . ...
Segal, Elizobeth A .
Segui, MY i
Selizky, John.....
Shah, Erin Kelly ...comvicinnn

Ehaw, Comlle. e
Shnecbeli, Bose Sain |5|:u.1

LT 1 AT e —
Sievers., J‘c.u.mue_ 7
Simons, Bobin ...

Siola, Michael.. ..o
Skoubis, Helen..
Smith, Barbara A ...
Smith, Cleveland ... i
Smith, Collis Paul......conammmna

Smith, Janet B
Smith, Madine L. ..
Starling, Williom...
Strecker. Gelene....
Sullivan, Janel.. e

Sullivan, Kevin .
Sullivan, Peter Martin..
Sullivan, Shifdey ...
Suzlowhcz. Brice . ...oiesn i
Sutherland, William.. ..

Swansan, Danlel C. ......oocorieiire
Tualman, Rein..........
Tuishurring, James,
01 L e 1| 1 AR Aoty
L |- —————

Taylor, Moggie L. Lo
Teicher, Heidr,

Tharbs, Kothy ........
Thompson, Lois W .o
Tilford, GRank.. oo

Toman, Joln ...
Tomczak, Ronald w
Traficanti, Fronk ...

Trinidad, JaS00 .cocvimnrmmrmmrrires
Turk, ROssell J. coorrcnssimnmmmniniii

Tvher, WIRGIOR. s
Ughida, Susan...
Urbina, Irma .....
Wargas, lsmacl
TR T e ——

Vitale, Cathering A ..ooceenenins
Viahandreas, Helen .

164.92
B.107.58

110.20
58.61
141.30
431.25
19.662.11

9E6.70
108.52
5,249.48
207.81
297190

175.24
4,241.01
397.66
1,983.37
26,821.40

28560
3,500.05
4192

| 1, 46600
52.99

34837
63.87
2381699
A6.55
27472

22,13
104.6%
5435
27373
205.36

8, 14604
852323
146.54
8793
13%.30

383.64
2,251.10
11118
9611
4,424.06

165.91
631.99
7.500.95
157 83
5.324.37

8.333.06
431.11

30

1995

7,522.90
9747
5,576.07

Volz, Jenmifer. . . i ienmepianian
Wagner. Kendrm ..

WRIKET, T 1.ooirerr s comsssemsnssnss 74.76
Wallnce, FﬂH]HIL. IBTAT
1 121.61
Walsh, Ann E. ........ 1011334
bt T R [T S — 16,3313

Whard, Krstne. ........comemammrmans 14,059.52
Ware, Joyce............ 570.12
Washington, Dale .. 2,163.17
Waters, George Jr... 28461
Watking, Deborh ... 4.326.00

5,9461.54
109193
Webb, Clarence 11 16,427.20
Werenicz, Jerry ..... L 50,275.40
Wheatfall, Carolyn .eesreerecese 30.76

5131
261491

Whitfield, Joseph
Widener, Anne ...
Wilcoxan, Billy .. 23.13
Wilkins, Gayle P ... 143497
Williame, Barbara.....ccccommmee 120:1%

Williams, Bertho ..o 6037
Williams, Ruby J. oo 174,66
Willlis, CIAMID. oot 43883
Wilson, Ann ... 3165
Wilson, George 48757

Wilsorm, JUith w.c.ooeereerierieessier 3301
Wilson, Mary C..... 572136
Wilson, Ronnic I, Iglﬁ
Wilson, Roscmary ..o B2356,

Wilsom, Sarh, ... irersrisemsersisss 146,24

Wilson-Reld, Adelaide..corn 14,954.96
Wimberly, Susan.... 29171
Winfrey, Willa L. ... 2698 81
Winger, Linda ... 2,016.36
Wood, Kennath B ol 38090

Wrenn, Kuren B JOnes. .o 6136
Wnght, Elizabeth....... 47885

Yorzagamy, Betty... 7.500.74
Yokozawa, Yoshio.. E2.96

Young, Gregary &2 53

Zaror-Feller, Patricias. ..o 0,370,535
Zellers, Potricia...... 46.51
Zerfos, Kathleen . 7.252.26
Zirko, NonchE . i 25.91

51938,618.18
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1993

Refunds of Contributions for Survivors® Pensions for Members With No Eligible Survivors at

the Time of Retirement:

Adams, Paulente M. ...
Allen, Evelyn.........
Allind, Jean E. ...
Anderson, Jewel L, .
Andrews, Shirley T..

Amistrong, Mary E..
Aslanides, Anthony,
Bejar, Edita M.......
Benneir, Mancy J...
Bemer, Robert ...

Bouie, Geraldine L. ..o
Brouk. Carol J...c.coooooooo.
Burke, Roge M.o.occoopn, :
Cage, Donna M. i i
LT T O O

Caldwell. Billic Jean.......__.
Campbell, Flossie....... ... n
Cantrall, Jadith oo,
Carlson, Justing A. ...
Caro-Rivera, Francisca. ..o

ChErz, SURAN . oiiisimmms
Chrostowski, Mary Ann
Cintron, Abigail..............cooo..
Clark, Valtrda Do
Cohrmn, B oo

Cole, Bernard................
o, Tamey: s
Cuddzik, RathE. ..oo.oooovoov oo
Cummings, Claire D.......
Dailey, Glofa A. .o

DAV, AR s

Dirksen, Geraldine A.................
Dye, Caral W........
Eder, lames E. ......
Ehrenberg, Joan M

El Mohamed ...,
Evans, Minnie Jos
Farris, Glorin ).
File, Mattie A, ...
Fleming, June ...,

Fox, Richard E., Sr. ..
Frazicr, Lyncite W..

Gaddi, Maria T...
Gaglinrdi, Jean ...
Goldbers, Anita

Cuolliet, Virgimia M. ..o
Gosenpud, Stuar Ao

Griffin, Jubin Moo s

5 BY9T6.66
5,258 435
B.163.78
B,664.42
537341

7,898.85
9.110.80
646240
8,204 82
9,141 42

10201 12
£.942 02
£,530.13
£,141.62
904118

809033
7.141.30
2405 18
1.797.47
5,204.14

904394
8.235.81
I 933 60
B470.01
278341

1L.317.12
4,367.95
8.213.70
6,600,850
T.955.46

6.313.42
7.5M0.82
928452
B.457 04
8925722

9E3531
T.861.06
817242
5.306.60
B.903.37

10,437.17
9.247.45
857639
9207221
842686

§,367.58
§,054,24
7.331.94

Guichard, Christine ...
Hall, Elaine Adams_,

Halls, Josephine.................
Hamilton, Edgar James, ...
Hariz, Karen..........coe
Harper, Rita ...,

Harvey, Lula

Hawking, Lawrencella ... ...
Hilly Paul Gl

Hirsch, Arlene.. ...,
Hirsch, Marsha M.,
Hodges, Esther L. .......ociiounns

Hogear, Delores B
Holland, folene ...

Hoelmes, Lillian A, ..
Houstan, Edward .

Tnckson, Alberta G............

Tackson, Charlene ...l
Jocques, Jegn B i,
Iaffe, Dena..........
Jakaitis, Judith Ann o
James; Bl o an e

Kaufmun, Sharon L. ..o
Kauth, Mary A............
Kelly, Della G............
Kilpatrick, Kothryn L.

Ko, ABIR Do
LEkn; Canal oo, e

Lenczycki, Ruth A ..o
Leon-lones, Dolores P ...
Levickas, Germldine G. .
Linder, Ola R

Link, Morlyn 5. oo
Liss, Ruth E. ...... 33

Lypson, Herman . i
Martin, Laretta. ...
Matlock, Jeanne P ...

MeCarthy, Colete A,
MeCanhy, Lawrence —
McKeever, Shoila... ...
Mendelhall, Catherine A ’
Mitchell, Clotiel B, ... ...

Moare, Lillie M
Marrison, Johanie C, ...
Menles, Loura Mo e
Nicholzon, Annetie
O'Malley, Eileen B..ooiviaes

563114

1135422

B, 166,049
2E61.T0
BAOTE96
E.257.09
0.062.19

858695
3, 700,18
3, 189.78
823772
41009

T.879.04
2450012
899328
$543.43
8,013.57

810892
7.616:83
346884
8,898 74
4,982.08

B.EEI.A6T
6,421.32
B, 124.83
8,154,060
8.058.00

831239
8.668.95
811220
8.215.88
8.511.63

813159
626577
992150
9.765.96
915504

8351 58
970535
7.761.53
7,326,385

T4238

5,161,096

10.442.02

8.633.07
7.810.12
T.115.85
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Odem, Robin W, o..oismmsrmans
Parks, Laois 1.,
Pauly, Carol J......
Pedersen, Lomie A, .

Pirtle, Martha Jo ...

Rapp, Moreen...........
Reddick. Peggy Ann ...
Reynolds, Cotherine .o

Rubenstemn, Edith E.. ...
Rudis. Bugene.......cco.
Samsky, Elune C. ...
Sanders, Boverly L..ooocoiicinan:

Sazsano, Joanm M. i
Schiff, Renee, .oieems

Schipiour, Sharon 2
Schoficld, Margaret ...
Seotl, Thomas A I .

Seretis, Ann A,
Seshardn, B:ubm C

Sewvering, Shifdey ...
Simpoulos, M:llrdn

Kelunds of Excess Contribotions:

Abeles, Sondra 1
Adams, Ethel B, i
Alexander. Laverne ...
Allen, Stuart M. .
Alverio; Frank ..

Armstrong, JUanitd i
Amell, Lucille M. ...
Ashmuon, Leah M. .
Aspan, Marlyn........
Avendand, CORCCPEION ..o

Baoiley, Paula........coonmiiimmimin.
Bansheld, Mary 5.
Barbaro, Nancy ...
Barnes, Symiinia ...
Bart, HElE .c. vresenisssrrisdssssmnsinesa

Bassindale, Jean €. i
Berlin, Beatnce,.
Berman, Rose £ .
Bien-Aime, Erma ). ...
Rizhop, Amelin M.

Bishap, Charles o...iicimistbes
Board of Education...
Booker-Petersan, Mary.
Borde, Arlene B
Rrexingki, Thomos ...

Broholm, JESH..... cowsiimmmmerimsmses
Brouk, Corl o i

B.768.80
B.198.32
8,591 40
E.103.15
B.6EY 87

B.821.12
2.060.37
8.215.37
3,889.13
753329

3.334.12
035,83
9,656.29
T.666.00
T.396.11

7.830.41
7.874.00
863512
648,56
2,706,854

B, 186,09
7.308.62
840028
£.940.07

108.96
18.96
ki ]

299.50
20.78

18.96
18.96
18.96
36.88
6942

346.68
5688
27.87
T0.04
17.85

948
4740
T

180,18
3792

11396
42,675.26
1656
114.07
1886

3782
577.50

a2

Skopsherg, Nancy......cowwmmmmn: 541748
Smith, AlRan € wuimsimasinmmmmarmie 403439
Smith, Dorothy . 500217
Smith, Edna F. .. 5344 84
Sredeinski, Clau 3 9,478.52
Stolzer, POINIGIN . ...ooireemssiaaiii B.98T 52
Stoper, Susan L i 7.057.70
Svepdsen, Kamen A, i 8.635.63
Swift, Louise P ... 571392
Tart, Robert.......... 833520
Thomas, Essig M. oo eemeemess #,566.64
Troy, Mary Wi et 766342
Urchenko, Helen. oo 926462
Waller, Margaret J. ., 7.497.15
Washington, Betty L . 8,514,488
W, Tohn O anrioios 9,112.36
Williams, Jaequeling. ..o #,509.16
Williams, O. Loretha ... - 808153
Wolfson, Judith B. ... B.28338
Young, Carol L AR B 11898
Zanam Cle B coecansanmeess 857738
Zammermn, Anne M. 1,585.45

$| 10263757
Brown, Sherman 541,18
Brown, Viola V., : gg3.68
Bill, Barhara .......oocierisscsanmassas 151 .68
Biorke, Rose ML 44442
Cage, Lotie ......... 44395
Caldwell, Billie Jean 55123
Camache, Juanita. L 6536
Campbell, Jan .. rstirs 94 89
Cantrall, Judith ..c.oovimiimmminrinsians 52731
Canwright, Walter Jr. : 948
Catledge, Eldridge ... 18.96
Causey, Mildred ... 1896
Chao, Ines B, .o 1896
Cheatle, Majonie. ... 22.08
Chiford, Willia 52030
Colling, Caroline.. 577.50
[Danielson, Mancy .. 137
Dattila, Richard A, 5688
Davis, Thelma....... 3792
Demes, Tos ). 3.7
Dhmmond, Wendy | 3792
[Mckens, Surah F. 3033
Inckey, Edward Ir. 3536
Dixon, Helen L. .. 2354
Doy, Horold ..o ciietansasm 3792
[rwy, Mm]nne A — |B.YG
Ebem, Mottee ..., ; ez
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Emmerick, Mary.. ... R

English, Thelma M. ...
Eiber, Clafre 5. ..........
Faman, Mary T oo
Foulkner, Thelme. ..o
Fletcher, Dorothy ©. ........oovevinnee

Franckzco, Clodulfo ...
Franckowiak, Jean ...
Gogliardi, Jean,.....
Guarrison, Gloria 5,
Goston, Albert Jr..ooooioi,

G'_:ruhly. By e
Gipson, Geneva .
Gladney, Velma..
Gllass, Zemneda...
Golliet, Virginia M....

Golub, Shirlee....
Gruedis, Ausrele M. .
Humilton, Zenobia....
Hanking, Reulah M
Hamell, Beatrice ...........oovienerenes

Hams, Minam 5... ...
Hayes, Ruth T, .,
Llr-ﬂn:clu:. Curl ...

enson, Mary Low.....
Hickerson, Bonnie J. ..o

Hicke, Dorathy ..o..oovooeeor,
Hitner, Sandea M, oo
Hopkins, Christine.................
Howlen, Elizabeth.
Hunter, Dorathy,..oooocreeoeor,

Hunter, Joana M. ..oocooooeiiinn
Janowire, Rita ...,
Jansyn, Dolores 1
JOREE, Tunnita C. ...overersersmceisasrns
JARES, Melbin. ..o ssnsssensss

J0TKAn, MYRIE (oot ensiensriossens
Juarez, Abelina ...
June, Barbara......
Kartsounes, Bessie oo
KaIZ, BeIma .oovoeevesrermrmisssensssanse

REltY, Loretna... oo
Kohn, Fricda B. .,
Koizumi, Carol K. ..
Korajezyk, Ronald W.............
Kores, Patricin

Kostreawaki, beanetie ...
Kruge, Lois, ..
Fulwin, Lugille...
Kuna, Richard 1. .....
L' Amis, Maureen A. ..

LaFores, Loraine . e
Landermeier, Flovence ... ...

238.69

33125
2370
192.59
551.25
18.96

S6.88
18.96
551,25
143.11
719.56

18946
179.19
161.73

18.96
551.25

I8.96
133.59
18.90
56.88
18.96

S6.88
11.02
18.96
18.96
143.57

56,88
24383
82.15
18.96
Iraz

7143
6.32
il6

200,90

EFR I

I8 .86
1856
1856
1,239.18
argd

9.4%
04,80
18,96
56 8%
56.80

351.25
44
1896

540.33
ShER

18,96
34.76

i3

Langer, DONnA . correeeens
Lathan, Helen .. . . ..

Leflare Lelas.. ot e
Lizze, Stvan ...
Llayd, Bobhy L,
Loredo, Mana V...
Loowatt, Mimey i i sl

Lucious, Jesse Jampes.....ooins
Lynch, Margaret A,
Marcy, Marlyn G, .
Mareci, Judy.........
Manin, Loretta:, ..o

McBride, Mitchell ...
McBride, Ronald ...
McGee-Homon, Barham 1. i
MeGebee, Gl

Melinger, Marcia 8. ..,
Mhoon, Juanita B .,

Miller, lunetta,
Minkoff, Sandra__ i

Miichum, Barbara,...................
Mocko, Andrew ...
Moore, Lillie M. ... o
Muoran, Nancy Anne.................
Morgan, RubBy .o sissians

Morris, Frances., ... oo
Muarmizan, Tolnmne. .
Malls, John H_ ...,
Mash, Lillian .. ...,
Maudzius, Aldon K.

MNavarro, Blanca D,
MNixon, Joseph . .
Mommis, John E ...
O Donnell. Jean .. .
Qlson, E-Robert L0

Parker, JoVCn,. oo it
) Te i ) I SRR s T
Pastos, Gus ...
Pauly, Caral ).,
Panss Canol 8.

Pemce, Tight s
Petiford, George., . .
Pilch, Anthony E... ... ...
Finkus, Pauline B v
Pusateri, Richard J.........o.ooeeee

Rapp. ROSSMOrY it
Reddick, Peggy An
Kevere, Suzanne .. e
Ridgway, Myron B, ... '
Rigsby, Marpuerite .

1999

.92
.92
are

161,16
1896
21129
17.92
9480

318.49
1.58
330123
B4.73
35125

18,96
36,88

| 66675
16
151.66

3149
1584
29749
160
18,96

116,49
66360
40572
3312
it.6l

193.24
51521
2158
TX278
2987

3782
2544
1,061.32
15.96
1.268.62

20227
405,72
193,08
318.49
127220

56,68
18.96
14507
S6.A8
661 .50

106,95
347 40
18,96
209,04
7522
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[Ty o L | — 16435 Thomas, Eszie Bl oo 54318
Rohin, Michelle J. . 1896 DT T T LT R —— a48
Rond, Mary A ... 1.363.66 i
Rubinstein, Edith E... £51.25 Trais, Lmd:l.l ................................ :;:é
Russell, Theodore R. ... 29388  Tsurpalas, Litsa 5.
Tuite, Avdrey ... 18.96
Butzhys ATIR o ccieseicsrmaniie 3792 Tumor, HOMET L. 496,44
Ryan, Bobby K. ... 37.92 Underwood, Beverly ... o 3791
Sanders, Richard H... 551.20
Santingo, Nicomedes .. 18.946 Vanoy, _Hl.l.'i:il:ll 180,12
055 ROBEL oo 551,25  Yiahakis, Cathenne. - 116497
Wide, MOUTBER ...oooossiisesiisaans 15108
Beave., JORI ..o rississsisnsis 18.96 Wirdlow, Barhora . oveenees 56,88
Schom, Eupene. 18.96 Washington, Betty L. 493.75
Schuster, Robert.... 18.96 -
Chamis, MJ‘"T'“ H.. 18.06 Weiss, Letla rereeresisssssssimmn 5&.3:
Shiclds, Juanita... 1go.60  Welss, Rayda... 94.5
Wenhart, Mary M. ... G485
SHegel, GWEN..oovss it 18.96 West, Sammic Mae...... x 18.96
Sierra, CONCEPCion ... 13573 Westerfield, Della M..ooosceicness 10250
Singh, Edith D>, ........ 200 IB.75
Skogsberz, NANEY oo S18.28 ﬂiﬂiﬁ, vcr:: D. i ;g;;
Smith, Cothenine 2. ... 705.54 3. Macic , ;
it Williams, Matiic..... 628,38
SimHi, ROLE 1 cmmmassaseris 3792 Williams, Rhoda B, . 151.68
Stalzer, Patricia M, o 471.90 Winchester, Sherman. 151.68
Sterm, Arlens G 163.44
Stemn, Frances ... 16.96 Wolfe, Jean A....... 423.01
Surdell, Kenaeth 14203 Wright-Miller, Mi 66,36
Young, Margle......... S6.88
Sussewell, Louise ..o 4,32 Zachary, Daniel 18.96
Tukiff, Carolc.. 3792 Zanatta, Chire B .....\ooovcicsanianns 1849
Taylor. Prisellla.. e 13272 £ 8420698
Refunds afe Creditable Service Withdrawn:
Bricka, Madonoe H. ... ... § 136413 Serlin, MIBA........coooe e issinss 6,075.04
Canrall, Judith ..ooiiiaeen G99.13
P i T6.44 Troy, Mary Who.oesisiia 1,208 56
e e R 5600 Waller, MAganet..... ..c.oosmssinss 568.99
Ma'lu:;. Erwin §.... 1,954 62 Williams, Mattie A. . o 374143
ZAMIMETTIN, ANRE, .. oocniianss 250.67
MINOT, PrMOCES - ieiarissiianrnsasisns 83754 £ 1g70212
Mash, Lillian... 1,.233.60
Plotkin, Diane 21247
Ghigs) ROPET. . ciimsiismarsasniaes 422 5] Grand Total of All Refunds...... $3,144,254.85
Outside Time

The Committee on Claims and Service Credits reporied that affidavits, or other evidence
aitesting to or certifying service in the public schools of the several states or in schools op-
erated by or under the nuspices of the United States oulside of the City of Chicago were

presented far the persons hereinafter listed,

The Commiltee recommended that the service desenbed be approved for pension credil pro-
vided that the last five years of the member's service shall huve been rendered in a position
covered by this Fund, the State Universities Retirement System or the Teachers' Retirement
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System of the Stote of Hlinois; @ maximum credit of ten years shall be reduced by credit for
such service validated by the State of 1linois and three-fifths of the term of service for which
an annuity is granted shall be in the public schools of the City,

Name School Service Years
Anderson, Mary ... Drisney Trumbnll......ococee TEREMNE vosrcansissianmsinsiassasssnn
Boer: Dalng (et b i Marshall................. ...Teaching

Cid Cosme, Rebecen ..o (i 77— A N Teaching

Coleman, Christine . i Teslo Altern, High « Teaching....

Domes, Deborah . Contral Office. ... Teaching

Enms, Bonnie ... et | RO S p e ey
Fuerisch, Madeline Kelly ..., Arts of Living, ...

Griffin, Mary C. ... . Morgan Park High...
Koles, Michael A - Hurlan Comm. Acade e
Lunt, ChOSlng oo eeciacrermmssmsssares. OMDOC iacssiasisnsinasaiassimsereemss, TEACHINE

MEDanAb, Jomie oo mmrinss FOURG siciansssbisnssisensie o ToRCHIG oot
Pinsky, Larry ........ . -~ 1eaching............

Sanders, Virginin .. - Kilmer ... i Toaching ...,

Smith, Bairbom E. . .. Hirsch High.. SRR 111 T, T IS
Vega Tiendo, Luis....oooooovocoeersnns 1 T ESRR R iy TTL | T PR i
Veitmanis, Elgn ......oo..ocoooooooicrecs, Orr Comm. Acsdemy ... TEaehing . oo
Voutiritsas, Danoe .. Sullivan High .......... .Teaching,

White, Etben ... ... ... Roosevelt High.... ... Teaching, ..

Ms. Reilly moved the Report of the Committee on Claims and Service Credits to the ommnibus.

REPORT OF COMMITTEE ON PENSION LAW & RULES

1999 Pension Legislation Enacted

The Committee on Pension Law and Rules reported that the General Assembly enacted
legislative measures affecting the Fund as follows:

The Committee recommended that the report on the 1999 Pension Legislation be approved
and printed in the proceedings of this meeting.

Senate Bill 629 (Public Act 91-8)—appropriates $65,044, 700 for the Public School Teach-
ers' Pension and Retirement Fund of Chicago for the 2000 fiscal year

Scnate Bill 630 (Public Act 91-20)—appropriates $50,000 for the Retired Teachers’ Sup-
plementary Payment for the 2000 fiscal year,

House Bill 672 (Public Act %0-737}—entitled "AN ACT concerning governmental ethics”
makes several stgmificant changes Lo the laws governing ethics in all three branches of state
government. First, it establishes numerous reforms of the Siate’s campaign Gnance laws
through amendments 1o the Election Code. It imposes some significant new disclosure
obligations on eampaign committees throughout the State. Such disclosures will help pro-
Vide more information about the financial and inkind contributions made to political com-
miltees and the expendilures they make, and will help make the peaple of the State of
Hlinois better informed about such commitiees.
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Secondly, House Bill 672 creatcs a new State Gilt Ban Act, one which will govemn the ex-
ecutive, legislative and judicial branches of government. Among other things, it bans gifts
from prohibited sources unless a clearly specified statutory exception applies. In addition,
it establishes seven new ethics commissions which shall be empowered to promulgate
rules, facilitate compliance and address individual complaints of possible violations.

Senute Bill 55 (Public Act 21-17}—signed June 4, 1999 contains the following provisions:

+  Extend the early retirement option (ERO) to June 30, 2005, employer permitting:

= Modify the computation of the cost of the ERO as follows: the one-time employee conin-
hution shall be equal to 7% of the retiring member’s highest full-time annual salary rate
used in the determination of the average salary for retirement pension,...mulliplied by (1)
the number of years the employee is under age 60, or (2) the number of years the em-
ployee's creditable service 15 less than 34 years, rather than 35 years, whichever is less;

«  Modily the 2.2 upgrade costs to allow a reduction in the cost at the rate of 25% for each
of the member's total creditable service in excess of 34 years,

Mr. O"Brill moved the Repont of Committee on Pension Law & Rules to the omnibus.

REPORT OF COMMITTEE ON INVESTMENTS

Purchase of Securities

The Committee on Investments reported that the securities describied herein have been pur-
chased for investment by the Fund’s investment managers. The Commitiee recommended
that the purchases of the listed securities be recorded in the proceedings for this mesting.



SCUDDER PURCHASE OF STOCKS
May 1, 1999 THROUGH July 31, 1999
WO PURCHASE COMMISSTON COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST UN COST
331,331 CFSCUDDER EMERGINGM  (05-28-90 0.00 —_ 16.74 889447439 0000
347,591 CFSCUDDER EMERGING M 06-09-99 0.00 - 1746 6,068,946.7 | 0,000
878,922 14,963,421.10
OPPENHEIMER
16,700 AMER HOME PROD CORPC  06-03.99  MERRILL LYNCH PIERCE 0.06 1,002.00 5299 BR4.89646 0016
47000 BECTOM DICKINSON & CO  (6-28-99  MORGAN STANLEY & COQ 0.06 2.820,00 055 143595340 0011
37800 COMPAQ COMPUTER CORF  (7-23-99  PAINE WEBBER GOVERNM 0.06 2,268.00 24.69 G33,00300 0003
75,300 EMERSON ELEC CO COM 07-14-39 M RAMSEY KING SECURI 0.06 4,515.00 62.51 470683734 0020
13,000 MCIWORLDCOM INCCOM 052699  SMITH BARNEY INC .00 —_ B3.41 1,0R9,56250 (000
HED0 RAYTHEON CO CL B COM 05-13-99  FCFINANCIAL 01,06 2.088.00 7148 2487.63624 0011
48,500 WASTEMGMT INC DEL GO 05-04-99  CITATION GROUP 0.06 2,910.00 993 2,906,789.30  0.000
2030 WASTE MGMT INCDEL €O 07-07-99  MORGAN STANLEY & CO 0.06 1.218.00 34.01 EUA46593 0001
000 WASTE MGMT INCDEL CO 071399 REAR, STEARNS, SECUR 0.06 2.040.00 3424 LI64,02740 0.001
327,400 16,2949,361.57
WADDELIL & REED
24200 WINORTEL NETWORKS COR. 06-18-99  BEREAN CAPITAL INC 1 .05 1,210.00 B7.15 3,108,998.54 0,000
40,100 #ENORTEL NETWORKS COR 06-21-99°  SMITH BARNEY INC 0.05 200500 B6.36 3463,02397 D001
54,100 AMER HOME PROD CORP C 07-27-99  GOLDMAN SACHS & COMP (I 2,705.00 52.01 2.813,908.71 0017

Tacuua iz

L
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WADDELL & REED

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF 5SHS IS5UE DATE RROKER PER UNIT EXTENSION  SHARE COST ON COST
24400 AMER OM-LINE COM (15-03-99 PAINE WERRER GOVERNM 0,06 | 464,00 13746 3,353,967 88 0,000
24900 AMER ON-LINE COM (¥5-07-99 SOUNDVIEW FINANCIAL 0,06 1,494.00 11908 296511192 0.000
900 APPLE COMPUTER INC CO (M5-25-04 SMITH BARNEY INC 0.00 —_ 42.43 BEG,726.39 D000
24,400 APPLE COMPUTER INC CO (:-28-09 SMITH BARNEY INC (KD - 4270 1,041,792 16 {1000}
2500 APFLE COMPUTER INC CO Db-25-99 SMITH BARNEY INC .00 - 42.75 149 625,00 0.000
41,900 ASSOC IST CAPCORP CL (-17-99 CITATION GROUP 0.06 2,514.00 39.53 1656, 1B5.49 0005
700 CARDINAL HLTH INC 07-08-99 CORRESPONDENT SERVIC .05 435.00 68.00 591.593.91 0.0
10,600 CARDINAL HLTH INC 07-09-99 CORRESPONDENT SERVIC 0.05 530,00 6817 T22.605,18 0.1
2800 CARDINAL HLTH INC 07-12-99 PIPER JAFFRAY INC (.06 168,00 67.80 1E9.B4].12 0,001
5900 CARDINAL HLTH INC 07-12-99 BEAR, STEARNS, SECUR 006 354.00 6744 397 /66,50 0,041
Q400 CARDINAL HLTH INC 07-13-949 SMITH BARNEY INC 0,06 564,00 63.85 618,289.06 D.001
2,100 CARDINAL HLTH INC 07-15-99 SMITH BARNEY INC 0,05 105.00 6635 139,328.49 0,001
1.800 CARDINAL HLTH INC 07-16-99 SMITH BARNEY INC 0,05 EHOLOHD 66.55 1 1%9,7490,00 {0,001
6,000 CARDINAL HLTH INC 07-30-29 SMITH BARNEY INC 0.06 360.00 6E.76 412,534.20 0.001
22000 CISCOSYS INC COM (-1 8-99 SMITH BARNEY INC 0.00 - 118.88 2627, 137,50 L0U0
1.500 DEERE & CO COM {7-27-99 CORRESPONDENT SERVIC 0.05 75.00 3905 58.,575.00 0.022
2,700 DEERE & CO COM (7-28-99 CORRESFONDENT SERVIC 0.05 435.00 38,56 3B 041,11 0022
12,400 DEERE & CO COM 07-29-949 CORRESPONDENT SERVIC 0.05 620,00 3822 473,867.24 1.023
4,500 DEERE & CO COM 17-30-99 CORRESPONDENT SERVIC 0405 225.00 828 17228115 0.022
50,400 DELL COMPUTER CORP OO 07-27.99 JEFFERIES & COMPANY 000 — 4178 2,105,832.96 0.000
12,600 DELL COMPUTER CORPCO  07-27-99 LP. MORGAN SECURITI 0.00 —_ 40.94 515.812.50 0.000
0200 DELL COMPUTER CORPCO 07-28-99 LEHMAN BROTHERS INC 0.00 — 41487 1,264,349 .44 0.0}

17 saquizidog

SE



WADDELL & REED

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ___ ONCOST
3,300 DELLCOMPUTER CORPCO  07-29.99  LEHMAN BROTHERS INC 0,00 — 4167 1,262,57979 0,000
51,000 EMC CORP MASS COM 06:14.99  LEWCO SECURITIES 0,05 2.550.00 4980 253967760 0000
45,000 EMC CORP MASS COM 06-18:99  LEWCO SECURITIES 0.05 225000 ST76 259934850  0.000
5200 FOREST LAB INC COM 06-29.99  CORRESPONDENT SERVIC  0.06 312,00 42.00 21838700 D.000
14200 GOLDMANSACHSGROUP|  05-03-99  GOLDMAN SACHS & COMP 0.0 - 53.00 181260000 0,000
13800 JOHNSON & JOHNSON COM 072099 GARDNER RECH & CO. 0.06 828.00 %.12 132646980  0.011
6,000 LILLY ELI & CO COM 0623.99  MERRILL LYNCH PIERCE 0.05 300.00 65.51 19308820 0.014
90000 LUCENT TECHNOLOGIES1  06-18-99  PAINE WEBBER GOVERNM 0,05 4,500,00 6229 560612700  0.001
29,000 MCIWORLDCOM INCCOM  06-18:99  FIRST BOSTON CORPORA 0,00 — 9444 273868750  0.000
5200 MERCK & CO INC COM 06-03-99  BERNSTEIN, SANFORD C 0.05 260.00 67.89 353,05192 0017
21000 MERCK & CO INC COM 060499 BLAIR, WILLIAM & CO 0.05 1,050.00 68.11 143036250 0017
7000 RAYTHEONCOCLACOM 052099  ABN AMRO SECURITIES 0.05 355.00 7225 51300340 0011
1500 RAYTHEONCOCLACOM 052199  ABN AMRO SECURITIES 0.05 75.00 72.05 108,078.15  0.011
1300 RAYTHEON CO CL A COM 05-24-949 COWEN AND COMPANY 0.05 65.00 T0.84 92,090.05 .01
6.900 SCHERING-PLOUGH CORP 062199 MERRILL LYNCH PIERCE 0.05 345.00 46,09 URO4929 0010
LLOO0 SCHLUMBERGERLTD COM  06-1599  PAINE WEBBER GOVERNM (.06 660.00 64,03 70435090 0011
3400 SCHLUMBERGER LTDCOM 061699  PAINE WEBBER GOVERNM 0,06 1.884.00 63.45 1.992,358.26 0.0l
5300 WALT DISNEY CO COM 06-08:99  BERNSTEIN, SANFORD C 0.05 265.00 29.95 ISB,718.57 0007
2600 WALT DISNEY €O COM 06-10-99  WEEDEN AND & CO 0.05 130,00 29.53 76769.94 0,007
345,800 53,431,623.79

| £ mquiandag
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SCHRODER PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

WO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 155UE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
7.699 CF SCHRODER EMERGING (15-28-59 .06 —_ 1.993.22 15,343 (0. (M) 0.0
70699 15,345,000.00
BRINSON PRTNS EQUITY :
AL 100 AETNA INC COM STK (15-28-949 FC FINANCIAL 0.05 1.605.00 090,24 2,896,675.11 (008
23100 AETNA INC COM STE 0-011-%9 CORRESPONDENT SERVIC 0.05 1,155.00 90.51 2,0/0,829.51 0008
19,000 AETMNA INC COM 5TK OB-(2-499 GARDNER RECH & CO. 005 950.00 92.19 1,751,575.80 (008
20000 AETNA INC COM STK 6-03-99 GARDNER RECH & CO. 0.05 150,08 91,97 2,667,074 .90 f.003
3700 AETHA INCCOM STK (a-07-99 CORRESPOMDENT SERVIC 005 185.00 93,77 346,959.73 {038
40,400 AETHNA INC COM STK 06-18-99 ABN AMRO SECURITIES 0.05 2,020.00 0282 3,750,024 96 0.008
54,600 AON CORP COM 05-28-94 DONALDSON LUFKIN & 1 0.05 2.730.00 43.00 2.347,860.06 n.o1e
71600 AON CORPCOM 06-01-9% PAINE WEBBER GOVERNM 05 3.580.00 42,11 3,014,832.56 0.019
49400 AON CORP COM a-03-99 GARDNER RECH & CO, 005 247000 42.00 2074,844.46 0.o1e
6,300 AON CORP COM D6-07-99 CORRESPONDENT SERVIC 0.05 315.00 41510 274,135.46 0,009
68,700  AON CORP.COM 06-18-99 REREAN CAPITAL INCI .05 3.435.00 4268 2931,772.50 0.019
10,300 BANKBOSTON CORPCOM S (6-03.99 FIRST BOSTON CORPORA 005 515.00 4749 489,131,235 0,026
1,300 BANKBOSTON CORPCOM S 06-07-99 CORRESPONDENT SERVIC .05 65.00 48.36 62,871.25 .026
|43 BANKBOSTON CORPCOMS  06-18-99 ABN AMRO SECURITIES 0.05 Ta0.00 45.68 T20,39H0.00 0,026
23,700 BAXTER INTL INC COM D5-28-99 FC FINANCIAL (.05 1.185.00 65.34 1.548.534.30 0017
5,100 BAXTER INTL INC COM (-01-9% CORRESPONDENT SERVIC 0.05 255,00 6530 333,030.00 0017
250900 BAXTER INTL INC COM D6-2-959 GARDNER RECH & CO, 115 1, 29541 h5.72 1,702,030 1:45 (L7

1T daquenydag
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST

21,400 BAXTER INTL INC COM 06-03-99 GARDNER RECH & CO. 0.05 1,070.00 6541 1,399 857 46 0.017
2700 BAXTER INTL INC COM 06-07-049 CORRESPONDENT SERVIC 005 135,00 b7.18 181,372,350 0.or7
20,700 BAXTER INTL INC COM 06-18-99 BEREAN CAPITAL INC 1 0.05 1 485.00 63.30 1L BR0,000,00 0.018
9900 BURL NORTHN SANTA FE 05-25-94 FC FINANCIAL (.05 4,995,000 3112 3,108,498.39 oIS
141,500 BURL NORTHN SANTA FE 06-01-59 CORRESPONDENT SERVIC 0.05 7.075.00 3097 4,382,297 45 0.ors
97,800 RURL NORTHN SANTA FE 06:03.99 LEWCO SECURITIES .05 4,390.00 3044 208236210 0015
12,300 BURL NORTHN SANTA FE 06-07-0% CORRESPONMDENT SERVIC 0.05 61 5.00 30.90 3B0,026.95 (L5
135900 BURL NORTHN SANTA FE - 1594 BEREAN CAPITAL INC | 0,05 6,795.00 3144 4,273,226.01 D.015
7000 CHASE MANHATTAN CORP  05-26-99 FC FINANCIAL 0.05 350.00 7252 S07.654.70 0022
24.500 CHASE MANHATTAN CORP  06-01-99 CORRESPONDENT SERVIC .05 1,225.00 T1.43 1.7T49.912.50 0022
170000 CHASE MANHATTAN CORP'  06-03-99 LEWCO SECURITIES D05 E50.00 T1.35 1,212,912.60 0.022
2,100 CHASE MANHATTAN CORP  06-07-99 CORRESPONDENT SERVIC 0.05 105,00 7561 158,786,245 00zl
23,500 CHASE MANHATTAN CORP  06-13-99 BEREAN CAPITAL INC | 0,05 1,175.00 HO.E4 1,B99.643.65 0.020
26,20 CIGNA CORPCOM 05-28-99 FC FINANCIAL 0,05 1, 310,00 9289 2.433,800.70 0012
3440 CIGNA CORP COM 06-01-99 HEM INVESTMENTS INC. 005 1, 7200 09330 3,200 520.00 0012
23.'?130 CIGNA CORP COM 6:03-99 GARDNER RECH & CO. 0.05 1,185.00 o504 2,252.436,15 0.012
3000 CIGNA CORPCOM 06-07-59 CORRESPONDENT SERVIC 0.05 150,00 96,05 288, 150.00 nalz
33000 CIGNA CORPCOM 06-18-09 BEREAN CAFITAL INC | 0,05 1.650.00 9522 3,142,340 10 0012
7700 COMPAQ COMPUTER CORP 06-30-99 SMITH BARNEY INC 0,05 1.385.00 2332 645,842,112 0.003
32400 COMPAQ COMPUTER CORP 07-01-99 SMITH BARNEY INC 0,05 1.620.00 2339 T57.693.44 0.003
27800 COMPAQ COMPUTER CORP  07-02:99 SMITH BARNEY INC 0,05 1,390.00 2352 653.911.60 0.003
38300 COMPAQ COMPUTER CORP 07-06-99 BRIDGE TRADING COMPA 0.05 1.915.00 23.60 904,014.05 (.003
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD

OF SHS ISSUE DATE BROKER PERUNIT _EXTENSION _ SHARE COST ON COST

25800 COMPAQ COMPUTER CORP  (7-0799  RRIDGE TRADING COMPA 0.05 1,290.00 24.54 63313974 0003
13,500 COMPAQ COMPUTER CORP  07-08-99  BRIDGE TRADING COMPA 0.05 675.00 25,93 5005500 0.003
16,200 COMPAQ COMPUTER CORP  07-09-99  MERRILL LYNCH PIERCE 0.05 R10.00 26,30 42598872 0,003
10,000 COMPUTER SCICORPCOM  05-28.99  MERRILL LYNCH PIERCE 0.05 500,00 6299 62985500  0.000
20000 COMPUTER SCICORPCOM  06-01-99  CAPITAL INSTITUTIONA 0.05 1,000,00 6427 126547600  0.000
3500 COMPUTER SCICORPCOM 060299  STANDARD AND POORS § 0.05 175.00 64,13 22443925 0,000
15,000 COMPUTER SCICORPCOM  06-03.99  STANDARD AND POORS § 0.05 750,00 64.81 97210800  0.00D
400 COMPUTER SCICORPCOM  06-08:99  INTERSTATEJOHNSON L 0.05 20,00 65.91 2636568 0,000
600 COMPUTER SCICORPCOM  06-09-99  STANDARD AND POORS § 0.05 0,00 6424 B54484 0,000
500 COMPUTER SCICORPCOM  06-10-99  INTERSTATE/JOHNSON L 0.05 25.00 6252 325750 0000
9 COMPUTER SCICORPCOM  06-11.99  INTERSTATEAOHNSON L 005 45,00 6270 S6,42784 0,000
400 COMPUTER SCICORPCOM  06-14-99  INTERSTATEJOHNSON L 0.05 20.00 62.42 2496084 0000
500 COMPUTER SCICORPCOM  06-1599  INTERSTATEJOHNSON L 0.05 2500 63.05 31,52450 0,000
15000 COMPUWARE CORPCOM 052899 INSTINET 0.03 450.00 0,93 26385700 0000
13600 COMPUWARECORPCOM 060199  DONALDSON LUFKIN & J 0.00 2 30.00 40800000  0.000
30700 COMPUWARE CORPCOM  06:01-99  INSTINET 003 921,00 0,01 92121490  0.000
10,000 COMPUWARE CORPCOM 060299  DONALDSON LUFKIN & J 0.00 = 29.84 9543800 0.000
50000 COMPUWARECORPCOM 060399  DONALDSON LUFKIN & 1 0.00 — W87 144363500  0.000
56,400 COMPUWARECORPCOM  0607-99  DONALDSON LUFKIN & J 0.00 — 0,53 L721L790.48 0,000
46,800 COMPUWARE CORPCOM  06-1899  MERRILL LYNCH PIERCE 0.00 - 30.00 1,404,00000 0,000
13500 CORNING INC COM 052899  GARDNER RECH & CO. £95.00 54.52 TSGR 0013
20,000 CORNING INC COM 06-01-99  FCFIMANCIAL 1,000.00 53.74 1.074,75000  0.013
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HBRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST

55400 CORNING INC COM 06-01-99  GARDNER RECH & CO. 2,770.00 5524 106030154 0013
38,300 CORNING INC COM 06-03-99  FCFINANCIAL 1.915.00 55.05 2,10841500 0013
4900 CORNING INC COM 06-07-99  CORRESPONDENT SERVIC 245.00 55.18 270,357.50 0013
53200 CORNING INC COM 06-1899  GARDNER RECH & CO 2.660.00 61.37 326476164 0011
17000 COVANCE INC COM 052899 FCFINANCIAL 850,00 2155 6635000 0.000
22,100 COVANCE INC COM 06-01-99  CORRESPONDENT SERVIC 1,105.00 2118 467.967.50  0.000
15400 COVANCE INC COM 060399  GARDNER RECH & CO. 770,00 20.55 647000  0.000
1,900 COVANCE INC COM 06-07-99  CORRESPONDENT SERVIC 95.00 20,93 9,757.50 0,000
21,300 COVANCE INC COM 06-18-99  BEREAN CAPITAL INC | 1,065.00 19.94 42462189 0,000
300 DELPHIAUTOMOTIVESYS 052899  MORGAN STANLEY & CO 15.00 19.79 593703 0.000
2100 DELPHIAUTOMOTIVESYS 052899  BRIDGE TRADING COMPA 63.00 19.89 4177047 0000
8300 DELPHIAUTOMOTIVESYS  06-01-99  INVESTMENT TECHNOLOG 166,00 18.74 15556939 0,000
15900 DELPHIAUTOMOTIVESYS  06-01-99  FIDELITY CAPITAL MAR 795,00 18,80 29850887 0,000
5800 DELPHIAUTOMOTIVESYS 060299  INVESTMENT TECHNOLOG 116.00 18.61 10795018 0,000
40000 DELFHIAUTOMOTIVESYS 060399  FIDELITY CAPITAL MAR 2,000.00 1879 751,54400  0.000
6,700 DELPHIAUTOMOTIVESYS 060399  INVESTMENT TECHNOLOG 134.00 1883 126,186.46 0,000
6.000 DELPHIAUTOMOTIVESYS  06-04-99  JEFFERIES & COMPANY 300,00 18,85 113,101.20 0,000
16,500 DELPHIAUTOMOTIVESYS  06.07-99  INVESTMENT TECHNOLOG 330.00 1893 31228395  0.000
1,400 DELPHIAUTOMOTIVESYS  06:18-99  CORRESPONDENT SERVIC 1,920.00 18.48 70976256 0015
2100 DOMINIONRESINCVAC  06-16:99  WEEDEN AND & CO 105.00 4357 9150414  0.059
2,100 DOMINIONRESINCVAC 061799  WEEDENAND & CO 105.00 4369 9173913 0,059
40,000 DOMINION RES INCVAC  06-1899  GARDNER RECH & CO. 2,000.00 4390 175552400  0.058
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF 5HS I5SUE DATE BROKER PER UNIT EXTENSION _ SHARE COST ON COST

400 DOMINION RES INC VA C 06-18.99  WEEDEN AND & €O 20,00 43.90 I7.55824 0058
1,200 DOMINION RES INCVAC 06-21.99 WEEDEN AND & CO 60,00 44 32 53,184 48 0.058
1200 DOMINION RES INCVAC 06-22-9% WEEDEN AND & CO 60.00 44.65 53,585.04 0.057
2,000 DOMINION RES INCVA C 06-23-99  WEEDEN AND & CO 100,00 4472 8943940 0057
500 DOMINION RESINCVAC (6-25-99 WEEDEN AND & CO 25,00 4442 22211.85 0,058
1500 DOMINION RES INCVA C -29-99 WEEDEN AND & CO 75.00 4404 i3, 06420 0.058
1,000 DOMINION RES INC VA C 06-30-99  WEEDEN AND & CO 50,00 4351 43,509.40  0.059
800 DOMINION RES INC VA C (17-00] -9% WEEDEN AND & CO 40.00 43.51 J4.810.16 0039
1,400 DOMINION RES INCVA C 07-02- WEEDEN AND & CO T0.00 4392 61,487.86 (058
2,100 DOMINION RES INCVAC 07-08-99 DB CLEARING SERVICES 105.00 44.18 02,767.50 LO5E
2,300 DOMINION RES INC VA C 07-12-09 DB CLEARING SERVICES 115.00 44 1% 101,602.50 0.058
400 DOMINION RESINCVAC  07-13-99 DB CLEARING SERVICES 20,00 44,05 17.62000  0.05%
EOD DOMINION RES INC VA C 07-14-99 DB CLEARING SERVICES 40.00 44.05 35,240,040 0.058
400 DOMINION RES INCYAC 07-14-99 INVESTMENT TECHNOLOG B.0D 44,40 17,758.00 0.058

| 800 DOMINION RES INCVAC 07-16-99 INVESTMENT TECHNOLOG 3600 44.50 B0,094.06 0,057
4,700 DOMINION RES INC VA C 07-19-99 DB CLEARING SERVICES 235.00 4493 21014750 0,057
4200 DOMINION RES INC VA C 07-21-9%9 DB CLEARING SERVICES 210,040 43,30 190,249 0% 0056
800 DOMINION RES INC VA C 07-26-09 DB CI.EAI_!.!NG SERVICES 40.00 4472 35,7T7.52 L.O57
1,500 DOMINIOM RES INCVAC 07-27-99 DB CLEARING SERVICES 75.00 44,78 67 17660 0,057
1000 DOMINIOM RES INCVAC (17-28-99 DB CLEARING SERVICES S0.00 4455 44,549,580 0,057
1000 DOMINIDN RES INC VA C 07-29-99 DB CLEARING SERVICES S0.00 44.06 44,055.40 0.058
2400 DOMINIOM RES INCWVAC 07-30-99 DB CLEARING SERVICES 120,00 A44.00 10581648 0.058
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS I1S5UE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST
41.800 ELECTR DATA SYS CORP 05-28-99  FC FINANCIAL 2,090.00 56.00 LM4.76264 0010
10,200 ELECTH DATA 5YS CORP 06-01-99  CORRESPONDENT SERVIC 1,510.00 56,05 193471000 0010
44,500 ELECTR DATA 5Y5 CORP 06-03-99  LEWCO SECURITIES 2,425.00 56.38 2IMA19.15 0010
6,200 ELECTR DATA SYS CORP 06-07-99  CORRESPONDENT SERVIC 310.00 S8.65 36364116 0010
67,400 ELECTR DATA 5Y5 CORP 06-18-09  CORRESPONDENT SERVIC 3.370.00 56.44 I939,06604 0010
74,100 ENTERGY CORPNEW COM  06-01-99  LEHMAN BROTHERS [NC 2,705.00 3254 241135479 0038
56,500 ENTERGY CORPNEW COM  06-01-99  MORGAN STANLEY & CO 282500 32.50 [,B36,29520 0036
31,100 ENTERGY CORPNEW COM  06-03.90  FC FINANCIAL 2.555.00 32,56 166380578 0036
6,500 ENTERGY CORPNEW COM  06-07-39°  CORRESPONDENT SERVIC 325,00 3311 21523125 0036
70100 ENTERGY CORPNEWCOM  06-1899  CORRESFONDENT SERVIC 3.555.00 32,68 2323,19250 (MBA
86,000 FDX CORP COM STK 05:28-90 CARDNER RECH & CO. 3,300.00 54.65 AE06,6TS60  0L000
86,400 FOX CORP COM STK 06-01-99  GARDNER RECH & CO. 4.320.00 56.53 488437344 0.000
59,600 FOX CORP COMSTK 06-03-98  FCFINANCIAL 2.080.00 5236 312046528 0000
7600 FDX CORP COM STK 06-07-99  CORHESPONDENT SERVIC 380,00 5201 WEO5500 0,000
B2.000 FDX CORPCOM STK D6-18-99  CORRESPONDENT SERVIC 4,145,00 54.30 4.501,500.16  0.000
39,500 FIRST DATA CORP COM 05-26-99  FCFINANCIAL 1,975.00 45.08 1,779.648.80 0001
44300 FIRST DATA CORP COM 06:01-99  GARDNER RECH & CO. 221500 46,33 2,052,200.93  0.001
15,000 FIRST DATA CORP COM U6-02-99  GARDMER RECH & CO. T50.00 46,50 697,563.00  0.001
40800 FIRST DATA CORF COM 06-03-30  FCFINANCIAL 2,045.00 46.57 1904520077 0.001
5200 FIRST DATA CORP COM 06:07-9%  CORRESPONDENT SERVIC 260.00 4644 4147240 0001
56,900 FIRST DATA CORP COM 06-18-9%  CORRESPONDENT SERVIC 2.845.00 4928 ZA04,145.80  0.00)
17800 FIRST UN CORP COM IS 05-28-99°  GARDNER RECH & CO. 89500 45.99 E2.17625  0.040
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BRINSON PRTNS EQUITY

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO PURCHASE COMMISSION COST FER TOTAL YIELD
OF SHS 1SSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
23,500 FIRST UM CORP COMISI 06-01-99 GARDNER RECH & CO. 1.175.00 4561 LO71,893.75 0041
16,200 FIRST UN CORP COM 151 06-03-9% FC FINANCIAL 210,000 44 55 T21, 710,00 0042
2100 FIRST UN CORP COM 151 =754 CORRESPONDENT SERVIC 105,00 4,80 94,080, (41 0,041
22,600 FIRST UN CORFP COM 151 (-18-59 CORRESPONDENT SERVIC 1,130.00 44,74 100 1,067.50 042
13,700 FLEET FINCL GROUP INC 05-28-99 CAPITAL INSTITUTIONA 685,00 41.18 S64.097 50 0,026
15400 FLEET FINCL GROUP INC 6-01-99 GARDNER RECH & CO. 177000 41.03 145215226 0026
24,500 FLEET FINCL GROUP INC b-03-99 FC FINANCIAL 1,225.00 41.05 100563190 (026
3100 FLEET FINCL GROLUIP INC (-07-99 CORRESPONDENT SERVIC 155,00 41.80 129,580.00 0.025
34,000 FLEET FINCL GROUP INC (- 18-9% CORRESPONDENT SERVIC 1,700.00 42.36 1440, 325.00 0.025
8000 HSEHD INTL INCCOM 05-28-99 CAPITAL INSTITUTIONA 000, U 42.99 343.900.00 0.015
45700 HSEHD INTL INC COM 06-01-99 GARDMNER RECH & CO. 2,285.00 42,52 1.943,036.04 0.015
31,700 HSEHD INTL INC COM 06-03-99 FC FINANCIAL 1.565.00 44,05 139732332 0015
4,000 HSEHD INTL INC COM (6-07-99 BEREAN CAPITAL INC 1 20000 44,36 177.450.00 0.015
43, HSEHD INTL INC COM (- 1869 GARDNER RECH & CO. 2,195.00 4650 2,054,520.00 0014
LI00  JLL TOOL WES INC COM (15-28-99 CAPITAL INSTITUTIONA 55.00 T6.07 BY673.70 000
#.500  ILL TOOL WKS INC COM D6-01-3 GARDNER RECH & CO, 42500 187 660,200,05 (0o
5800 ILL TOOL WKS INC COM 06-03-99 FC FINANCIAL 290,00 1059 461.627.22 .00
00 ILL TOOL WKS INC COM (6-07-99 BEREAN CAPITAL INC I 40,00 Al.18 fid 940000 0008
B200 ILL TOOL WKS INC COM 05-18-49 GARDNER RECH & CO, 410,00 a0l 650,922.50 (L00E
19,900 KIMBERLY-CLARK CORPC  05-28-99 GARDNER RECH & CO. 95,00 39.850 1, 190,02 0.00 ooy
26,000 KIMBERLY-CLARK CORPC  06-01-59 CORRESPONDENT SERVIC 1, 300.00 G005 1,561,300.00 ool
12000 KIMBERLY-CLARK CORPC H6-03-99 FCFIMANMCIAL Q00,00 5893 1,060,650.00 o
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS IS51E DATE BROKER PER UNIT EXTENSION SHARE COST O COST
2300 KIMBERLY-CLARK CORFPC (¥:-07-99 REREAN CAPITAL INC 1 115.00 R R 135,671.25 0.017
25000 KIMBERLY-CLARK CORPC [W- [ 5-44 GARDNER RECH & CO. 1,250.00 161 1,440,312 50 0018
17.600 KIMBERLY-CLARK CORPC 07-06-99 CAPITAL INSTITUTIONA B80.00 36,43 093,095.84 0018
S0 KIMBERLY-CLARK CORPC 07-07-99 INVESTMENT TECHNOLODG 10.00 5599 27,904 40 Lors
300 LILLY ELI & CO COM 06-18-99 GARDNER RECH & CO. 15.00 69.43 20,827.50 0013
51,000 LOCKHEED MARTIN CORP (6-01-949 HCM INVESTMENTS INC. 2.650.00 4195 2.223.376.50 0,020
6l 90 LOCKHEED MARTIN CORP 06-03-99 FC FINANCIAL 3.095.00 41.43 2.564,207.50 (a2l
7.000 LOCKHEED MARTIN CORP 06-07-549 BEREAN CAPITAL INC | 395.00 41,64 328.988.39 o2
86,20 LOCKHEED MARTIN CORP [dfa= 1 84150 GARDNER RECH & CO. 4310000 34,494 3.015922.50 0025
35,000 MASCOCORP COM 05-28-99 GARDNER RECH & COD, 2.750.060 28.65 1,575,563.00 0015
24200 MASCO CORP COM (h-01-909 LEHMAN BROTHERS INC 1,710.00 936 1,004, 197 50 0014
54000 MASCO CORPCOM -02-94 LEHMAN BROTHERS INC 2,700,00 2978 1.608,098.40 0.014
61000 MASCOCORP COM [6-03-99 FIRST BOSTON CORPORA 3,050.00 20461 1,806,362, 50 0.014
T.700 MASCO CORF COM D057 -95 BEREAN CAPITAL INC 1 IR5.00 30.71 236,447,775 0.014
B4.700 MASCO CORP COM (- 1 B0 GARDNER RECH & CO. 4,235.00 29.53 2.501,013.13 0014
TOR00 MATTEL INC COM 0-01-99 LYNCH JONES & BEYAN 3.540.00 26,19 1,854,204.48 0013
27700 MATTEL INC COM (6-03-49 LYNCH JONES & RYAN 1.385.00 26.20 T25.823.10 0013
3500 MATTEL INC'COM OG-07-94 CHICAGO CORPORATION 175.00 24.49 K5, 706.25 014
34,500 MATTEL INC COM 6-18-59 GARDNER RECH & C0O. 1,925.00 22.64 B71,520.65 DS
1,300 MATTEL INC COM 06-30.99  MORGAN STANLEY & CO 165.00 25.95 §5.54127 0013
200 MATTEL INC COM 17-01-949 MERRILL LYNCH PIERCE 135,00 26.54 T1,665.83 0.013
.5 MATTEL INC COM (17-02-55 MERRILL LYNCH PIERCE 1 400,000 26.4] 73,947 .44 0013
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SH ISSUE DATE BROKER PERUNIT EXTENSION _ SHARE COST ON COST

13,700 MATTEL INC COM 07-06-9% SMITH BARNEY INC GR5.00 24.73 33684621 0014
5400 MATTEL INC COM 07-07-99 SMITH BARNEY INC 270,00 25.50 137.680.02 0,014
8,100 MATTEL INC COM 070899 SMITH BARMNEY INC 405.00 2581 209,137.14 00013
1,200 MATTEL INC COM 07-04.90 SMITH RARNEY INC 360,00 1549 | 83,.502.08 4
34,700 MATTEL INC COM 07-12-59 SMITH BARNEY INC },735.00 24,19 B39,285.43 .04
10,700 MNEWELL RUBBERMAID INC  06-02-99 SMITH BARNEY INC G42.00 42.23 452,048.25 0018
5300 NEWELL RUBBERMAID INC  06-03-99 BEAR, STEARNES, SECUR 26500 4405 23346500 0018
31900 NEWELL RUBBERMAID INC 060799  BEAR, STEARNS, SECUR 1,595.00 4545 144972102 0017
27900 MEWELL RUBBERMAID INC  O6-18-99 GARDNER RECH & CO. 1,395.00 45.25 1.262,238.29 0017
30200 MORFOLK SOUTHM CORFC  05-28-99 GARDNER RECH & CQ. 1,600,040 270 1.281,879.20 0.024
25000 NORFOLE SOUTHN CORPC  06-001-99 DBONALDSON LUFKIN & 1, 250,00 3305 R26, 18250 0.024
26400 NORFOLK SOUTHN CORPC  06-02-99 DONALDSOMN LUFKIN & J 1. 320.00 33535 BE5.793.92 0.023
35,400 MORFOLE SOUTHN CORPC  (06-03-99 BROADCORT CAPITAL CO 1, T70L00 3292 1,165 534.38 0.024
4,500 NORFOLK SOUTHN CORPC  06-07-949 BEREAN CAPITAL INC | 22500 KR T 15286230 0023
44600 PHILIP MORRIS COS INC 06-0)] 99 PAINE WEBBER GOVERMNM 2.230.04 39.23 1,745, 680.30 0048
30,000 PHILIF MORRIS COS INC -03-99 BROADCORT CAPITAL CO 1,550.00 19,49 1, 224,112.50 (L0ag
3800 PHILIP MORRIS COS INC 06-07-44 CHICAGD CORPORATION 195,00 Ju.n 155, 707.50 008
43,100 PHILIP MORRIS COS INC 06-18-99 GARDNER RECH & CO. 2.155.00 41.89 1,805, 592.61 (.045
17,600 FNC BNK CORP COM {¥5-28-60 GARDNER RECH & CO, BR0.00 57.29 BB, 286,40 0,028
23000 PNC BNK CORP COM 06-01-99 BROADCORT CAPITAL CO 1.150.00 5643 1,297, 880,80 0.029
15200 PNC BNK CORPCOM 06-03-09 BROADCORT CAPITAL CO T95.00 57123 90892043 0028
2000 PNC BNE CORPCOM 06-07-99 BEREAN CAPITAL INC 1 100,00 58.68 117.350.00 0.027
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS {(coniinued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF 5HS IS5UE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST
22,100 BNC BNK CORF COM U6-18-99  BROADCORT CAPITAL CO 1,105,00 57.30 126633000  0.028
20,000 PRAXAIR INC COM 05:28-99  CAPITAL INSTITUTIONA 1,000.00 49.66 993,11800 001
26200 PRAXAIR INC COM 06-02-99  GARDNER RECH & CO. 1,310,00 50.37 1,319.565.62 0011
2300 PRAXAIR INC COM 06-07-99  BEREAN CAPITAL INC | 115.00 53.02 12195244 0010
18,100 PRAXAIR INC COM 06-07-99  GARDNER RECH & CO. 505,00 53,05 960,205.00 0010
25100 PRAXAIR INC COM 06-18-99  BROADCORT CAPITAL CO 1,255.00 50.50 1,267,55502 0011
12,200 RAYTHEONCOCLBCOM 052899  GARDNER RECH & CO. 610,00 66,87 B15,86036 0011
11,900 RAYTHEONCOCLBCOM  (6:0i-99  WEEDEN AND & CO 595,00 69,14 82280765 0011
25800 RAYTHEONCOCLBCOM 060199  FCFINANCIAL 1,290,00 67.86 175075088 0011
45400 RAYTHEONCOCLRCOM  06-02.99  LEWCO SECURITIES 2,270.00 69,93 317462678 0011
19.600 RAYTHEONCOCLBCOM 060399  JEFFERIES & COMPANY 1,980.00 60,66 2,758.68648 0,01
5000 RAYTHEONCOCLECOM  06-07-99  BEREANCAPITAL INC| 250,00 70.74 353687.50 0011
55000 RAYTHEONCOCLBCOM  06-18-99  BROADCORT CAPITAL CO 2,750,00 71,64 394010000 0011
10,000 UNITED HEALTHCARECOR  05-28.99  FC FINANCIAL 500.00 59.89 59887500 0.000
28300 UNITED HEALTHCARECOR  06-01-%9  SEIDLER COMPANIES 1.415.00 57.97 1 64045761  0.000
19500 UNITED HEALTHCARECOR  08-03-99  LEWCD SECURITIES 975.00 B4.09 1,249.81935  0.000
2,500 UMNITED HEALTHCARE COR  06-07-99  BEREAN CAPITAL INC 125.00 67.55 168,87500 0.000
27,100 UNITED HEALTHCARECOR  (6-18-99  BROADCORT CAPITAL CO 1,355.00 £7.24 1,822,136.25  0.000
19700 USBANCORPDELINCCO 052899  GARDNER RECH & CO. 083,00 1268 64369750 U023
36,300 US BANCORPDEL INCCO  06-01-99  BROADCORT CAPITAL €O 181500 31,55 114526500 0.024
25,000 U5 BANCORPDEL INCCO  06-03.99  BROADCORT CAPITAL CO 1,250.00 31,68 79187500 0.024
3200 USBANCORPDEL INCCO  06-07-99 REREANCAPITAL INCI 160.00 224 10316000 0024
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. FURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 185LE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST
34500 US BANCORF DEL INC CO (b= 18-94 BROADCORT CAPITAL CO 1,740,060 3415 1,188,520.92 022
18,100 WELLS FARGO & CO NEW 06-01-99 BROADCORT CAPITAL CD 1.905.00 40.03 1:525,219.20 nme
34,100 WELLS FARGO & CO NEW 06-03-1249 BROADCORT CAPITAL CO 1,705.00 39.80 | 357, 180,00 0.020
4300 WELLS FARGO & CO NEW 06-07-99 BEREAN CAPITAL INC | 215040 40,74 175.171.25 .o
47,400 WELLS FARGO & CO NEW (- 18-99 BROADCORT CAPITAL CO 2.370.00 42,43 2,010,945.00 0.018
33000 XEROX CORP COM 05-28-99 GARDNER RECH & CO. 1 ,595.00 5621 |.EH5.613.92 0014
40,000 XEROX CORF COM (i-001-99 BROADCORT CAPITAL CO 20060, 00 57.04 2381 46400 004
B2 XEROX CORP COM (6-01-09 FC FINANCIAL 190000 55.68 2,126,907.24 e
584,800 XEROX CORPCOM (35-002-599 GCARDNER RECH & €O, 2.940,00 56,96 3,349, 347.96 nol4
67400 XEROX CORPCOM (5-(i3-59 OPPENHEIMER & CO. IN 137000 58.66 395385924 0noia
2,200 XEROX CORFP COM (h-07-59%9 BEREAN CAPITAL INC | 110,00 6130 1 34, B 00 0013
(04900 XEROX CORF COM (- 13-4 BROADCORT CAPITAL CO 5.245.00 5743 6,023,8582.50 0013
43300 XEROX CORF COM 07-30-9% FC FINANCIAL 2,165.00 4938 2,137 989.46 (.016
5,748,700 261,540,109.42
HARRIS INVT MGT

44,500 #REQRG CIRCUS CIRCUS D6-03.99 LRES. INC. 2.670,00 2235 994,401 45 (L0000
6400 IREORG CIRCUS CIRCUS D6-0-00 LBES INC. 2,184.00 2237 814,351.72 (0,000
9.100 #REORG CIRCUS CIRCUS 06-04-99 INVESTMENT TECHNOLOG 182.00 2230 202.966.40 0.000
39000 #REORG CIRCUS CIRCUS (K- 1 5-95 GARDNER RECH & CO. 2,340,040 2238 872.330.50 0000
55000 #REORG EQUITABLE COS - {1815 CITATION GROUP 3300000 A7 68 372264750 00
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SH I55UE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
28,000 #REORG EQUITABLE COS (i6-18-99  CAPITAL INSTITUTIONA | BE000 G768 1.B95.037.20 0,002
S0.000 #REORG QUANTUMCORPC  06-03-99 GOLDMAN SACHS & COMP - 2043 1021 250,00 (.000
22000 #REORG QUANTUM CORPC  06-18-99 GOLDMAN SACHS & COMP - 2319 510,125.00 0,040

I, BO0 ALCOA INC COM STH (K-003-99 FIRST BOSTON CORFORA 108,00 59 89 107, 805.42 0013
1200 ALCOA INC COM STK 06-04-99  FIRST BOSTON CORPORA 192.00 .80 194.559.36 0013
15,000 ALCOA INC COM STK 06-18-99  CAPITAL INSTITUTIONA G0 66,82 1,002,306.00 0012
150000 ALLSTATE CORP COM 06-03-99  CORRESPONDENT SERVIC 9,000.00 36.33 5449, 110,00 0016
65,000 ALLSTATE CORPCOM (6-18-99  CAPITAL INSTITUTIONA 390000 38,03 2.472,028.00 0015
S0.000 AMERISOURCE DISTR COR 060499  MERRILL LYNCH PIERCE 1,000.00 28.56 142500000 0.000
22,000 AMERISOURCE DISTR COR 06-18-9%  BROADCORT CAPITAL CO 1,320,00 2548 ST1,557.80 0,000
£,000 AMGEN INC COM 06-18-99  GOLDMAN SACHS & COMP — 5438 326,250.00 0,000
24,700 AMGEN INC COM 07-1 5-44 INSTINET 1.235.00 71,83 1,822 326.90 0.000
25700  AMGEN INC COM 07-16-99 INSTINET 1,285.00 TH13 2,008,030.95 (1,00
35,000 APPLIED MATERIALS INC 06-03-98  GOLDMAN SACHS & COMP — 56,62 | 5156350 0000
[8,000  APPLIED MATERIALS INC 06-18-99  GOLDMAN SACHS & COMP — 67.92 |,222.561.80 0,000
30,000 AT & TCORP COMSTK 060399  GARDNER RECH & CO. 3,100, 5505 2,752.470.00 0ols
(5000 AT & T CORP COM 5TK 06-18-99 CORRESPONDENT SERVIC 3,900.00 55.10 3.581,306,00 015
45,000 BELL ATLC CORP COM 06:03-99  GARDNER RECH & CO, 2,700.00 54.51 2.453.062.50 0028
25,001 BELL ATLC CORP COM r-15-99 GARDNER RECH & CO., 1,300,000 6l 13 1,528, 182.50 0025
1500 BERGEN BRUNSWIG CORP 06-04-99 IMVESTMENT TECHNOLOG 2,190.00 25.30 2,770,492.35 0.0l
G500 BERGEN BRUNSWIG CORP 06-07-98  STANDARD AND POORS S 1,630.00 25.35 1,533,632.70 a0
75000 BERGEN BRUNSWIG CORP  06-18:99  CAPITAL INSTITUTIONA 4,500.00 1541 1,155, 435.00 0,019
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MOy, PURCHASE COMMISSION COST PER TOTAL YIELD
OF 5HS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
102200 BJS WHSL CLUB INC COM (Mr-103- 4% MORGAN STANLEY & CO 6.132.00 2681 2,739,942 00 0,000
27800 RIS WHSL CLUB INC COM -007-99 MORGAN STANLEY & CO 1.668.00 21.62 T67,905.50 0,000
56,000 BJS WHSL CLUR INC COM - 18-99 CARDMER RECH & CO. 3,360.00 30,06 168337120 0,000
68,000 BOISE CASCADECORFCO  07-15-99 CORRESPOMBENT SERVIC 4,080.00 4250 281012120 0,014
35000 BRINKER INTL INC COM (6-04-99 MESIROW FINANCIAL IN 2,100.00 8.79 LIK7.632.50 0.000
15,000 BRINKER INTL INC COM (=185 CAPITAL INSTITUTIONA 00.00 27.55 413,319.00 (00

4,000 BRISTOL MYERS SQUIRR 06-18-89 BROADCORT CAPITAL CO 240000 &7.00 267,990.00 ooz
100,000 CENTEX CORP COM 06-03-99 BEREAN CAPITAL INC | 6,000.00 367 3.766,830.00 O
42,006 CENTEX CORFP COM (- 1599 GARDNMER RECH & CO. 2,520,00 AT.05 1,555,978.20 0004
37,100 CHASE MANHATTAN CORP  06-03-99 STANDARD AND POORS 5 2,226.00 70.52 2.627.551.85 0.023
IZ900 CHASE MANHATTAN CORP  06-08-99 DONALDSON LUFKIN & J | 97400 Th.O2 2.500,090.90 0.021
35,000 CHASE MANHATTAN CORF  (6-18-99 GARDNER RECH & C0. 2,100.00 B0.56 2.819.600.00 0.020
4,000 CHASE MANHATTAN CORP  07-05-99 GARDNER RECH & CO, 240,00 £5.06 340, 240,00 0019
T5.000 CIGHNA CORP COM 06-03-99 GARDNER RECH & €O, &, 500,00 9503 T.127,437.50 0012
33000 CIGNA CORF COM 061894 CAPITAL INSTITUTIONA 1.980.00 95.69 3,157, 855.80 oz
100,100 COASTAL CORP COM 06-03.99 CITATION GROUP 6,066.00 39.23 1965.647.50 0,006
48,900 COASTAL CORP COM (6-(M-5% CITATION GROUP 2,534.00 KL 1240, T13.86 (006
TO000  COASTAL CORP COM D6-18-99 CITATION GROUP 420000 43.78 3,064,306.00 0005
E000 COASTAL CORP COM 07-09-99 GARDNER RECH & CO. AB0.00 4068 J25AR0.00 0.006
35,000 COLUMBIA ENERGY GROU  (6-04-59 MESIROW FINANCIAL IN 2,100.00 55,38 1,938,461 .00 0.6
20,000 COLUMBIA ENERGY GROU  06-18-99 CAPITAL INSTITUTIONA 1.200,00 6337 1.267.356.00 (014
B5.000 COMPAQ COMPUTER CORP 06-03-99 CGARDNER RECH & CO. 5,100.00 23,64 Z009,.162.00 0003
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER FER UNIT EXTENSION  SHARE COST ON COST
44,000 COMPAQ COMPUTER CORP  06.-18-99 CORRESPONDENT SERVIC 2.640.00 2230 921,261.60 {003
20,000 COMPUTER SCI CORPCOM  06-03-99 CORRESPONDENT SERVIC 1,2060.00 65.06 13000, 206000 {0.040
12,000 COMPUTER SCI CORPCOM  06-18-99 CAPITAL INSTITUTIONA T20.00 6668 B0, 1 26,40 03,0000
15,000 CONSECO INC COM (06-18-99 CAPITAL INSTITUTIONA 00,00 3125 46871250 0.019
12,700 CORDANT TECHNOLOGIES — 06-03-9% MESIROW FINANCIAL IN TH200 4829 61331221 0.008
32,300 CORDANT TECHNOLOGIES — D6-04-99 MESIROW FINANCIAL IN 1.936.00 45.47 1.597,72273 0.008
20,000 CORDANT TECHNOLOGIES — (6-18-99 OARDNER RECH & CO. 1,200.00 4601 9201,244.00 0.008
0000 COUNTRYWIDE CR INDIN 0d5-03-99 CHICAGO CORPORATION 1.200.00 4054 818, 700,00 0,009
9000 COUNTRYWIDE CR INDIN (-1 8-59 CAPITAL INSTITUTIONA 540,00 4387 394,852.50 0.00%
80,000 COVANCE INC COM 06-03-99 REREAN CAPITAL INC 4,800.00 0.5 1.659,920.00 0,000
15,000 COVANCE INC COM Of-18-99 GARDNER RECH & CO 2.100.00 20.19 706,475.00 (.00
15,000 COVANCE INC COM 07-0%-99 GARDNER RECH & €O, 90000 219 332.775.00 0.004)
115,000 CROMPTON & KNOWLESC  07-19-99 FIDELITY CAPITAL MAR £5,900.00 19.94 2,292,847.00 0002
IRAM0 DARDEN RESTAURANTS IN - 06-03-99 GOLDMAN SACHS & COMP 2,335.00 21.43 830,520.68 (003
500 DARDEN RESTAURANTS IN - 06-04-59 GOLDMAN SACHS & COME 1, 830,00 2230 680,229.30 003

100 DARDEN RESTALIRANTS IN - (6-07-99 INVESTMENT TECHNOLDG 2.0 22,15 24,359.50 (0013
64,600 DARDEN RESTAURANTS IN  (6:-08-99 STANDARD AND POORS S 3.876.00 22.55 1,457 046,54 (.03
27,800 DARDEN RESTAURANTS IN  (4-18.99 CAPITAL INSTITUTIONA 1. 620,00 2209 59642730 0.003
43000 DARDEM RESTAURANTS IN - D6-2]-%9 CAPITAL INSTITLITIONA 2 5R0.00 2261 $72,3253.90 0.003
1,000 DAY TON-HUDSON CORP CO  D6-03-90 GARDNER RECH & CO, HO0.00 fz.A7 628,725.00 (.06
14,000 DAY TON-HUDSON CORP CO 0616859 BROADCORT CAPITAL CO BA0L0H) 65,19 912/590.00 0,006
30,000 DEAN FOODS CO COM (01358 CITATION GROUP 1 BO0.O0 39.51 I, 18526700 0032
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N PURCHASE COMMISSION COST PER TOTAL YIELD
0OF 515 ISSUE DATE HROKER PER UNIT EXTENSION  SHARE COsT ON COST
15,000 DEAN FOODS CO COM G-18-99 BROADCORT CAPITAL CO 00 40.04 GO0,625.50 0020

000 DELL COMPUTER CORFPCO  (6-18-99 GOLDMAN SACHS & COMP 3631 326.812.50 (.000
25,000 DELTA AIR LIMNES INCC D-03-59 CORRESPONMDENT SERVIC 1,500.00 5742 1. 44537500 HREAT
11,000 DELTA AIR LINES INC C - 18-99 CITATION GROUP £y 000) 57.05 62753460 L]

120,000 DIME BANCORP INC NEW 06-03-99 CORRESPONDENT SERVIC 7,.200,00 21.05 2,525,700.00 nor
S2000  DIME BANCORP INC NEW (W= 18-85 CITATION GROUP 1120.00 2138 LR LBEZ. 0011
24,000 DONNELLEY R R & SONS (=1 8-99 CITATION GROLIP 1,430, (0} 3756 S01,440.00 0.023
135,000 ENERGY E. CORP COM (- 03-9% GARDNER RECH & CO, &, 100.00 /02 3,782,187.00 .02y
3530 ENERGY E. CORP COM G- 18-9% BEREAN CAPITAL INC 1 13800 2684 | 484,119.28 0,031

4700 ENERGY E CORP COM 065-21-9% BEREAN CAPITAL INC | 252,00 26.81 125.988.20 0031
F5,000  FEDT DEPT STORES 1NC 07-15-99 CHICAGO CORPORATION 3.300.00 56.04 3,082,365.00 0.000
10000 FORD MTR CO DEL COM 060354 BEREAN CAPITAL INC | 42040, 0H) 56,78 297473300 0.032
43,000 FORD MTR CO DEL COM G- 18-99 CORRESPOMDENT SERVIC 2,580.00 5422 233151580 0033
13,600 GA PAC CORP COM-GEORG  06-01-99 INVESTMENT TECHNOLOG 408.00 93.37 1,269,542 B8 0.005

4,500 GA PAC CORP COM-GEORG  D6-(4-99 P MORGAN SECURITI 270.00 46,64 210,114.00 0.010

TR GA PAC CORP COM-GEDRG  D6-07-99 INVESTMENT TECHMNOLOG 156,00 48.55 378,653,34 0010

6,200 GA PAC CORP COM-GEORG  06-07-99 LF. MORGAN SECURITI 37200 48.59 300,227.00 0.010

3700 GA PAC CORP COM-GEORG  06-08.99 INSTINET 22300 4913 280,037.01 0.010

4,000 GA PAC CORF COM-GEORG 060999 INSTINET 16000 50.63 20252040 0,009
14,600 GA PAC CORP COM-GEORG  06-09-99 FIRST BOSTON CORFORA ET6.00 51.31 749, 126.00 (0001
30000 GA PAC CORP COM-GEORG  06-18-99 CAPITAL INSTITUTIONA 1 800,00 51,56 1,546, 50000 0.004
55000 GENERAL MOTORS CORPC  (h-03-99 GARDNER RECH & CO. 330000 G9.42 A BIE336.50 0.028
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH [July 31, 1999

MO PURCHASE COMMISSION COST PER TOTAL YIELD
OF 5HS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST
250080 CENERAL MOTORS CORPC  D0-18-99 CORRESPONDENT SERVIC 1,500,000 618l 1,595,250.04) 0031
45000 GTE CORP COM D6-03-99 GARDNER RECH & CO. 2.700.00 63.33 2.840.670.00 0.029
22000 GTE CORP COM (M- 18-99 BEREAN CAPITAL INC | 1,320.00 7102 1,562,508.20 0026
30,000 IBFINC COM (6-03-949 BEREAN CAPITAL INC | I B00.00 2194 H58,050.00 004
15000 IBPINC COM (6-18-99 BEREAN CAPITAL INC 1 Q0000 22.20 333,000.00 0004
4000 INTEL CORP CAP 06 18-94 GOLDMAN SACHS & COMP —_ 5481 219,250.00 (. CH2
BOO00  INTIMATE BRANDS INC C (30469 STANDARD AND PODRS 5 2.600,00 5385 3.231,000.00 0010
26000 INTIMATE BRANDS INC C (-18-99 CAPITAL INSTITUTIONA 1, 560,00 49.35 1,263, 185.80 ool
20000 INTL BUSINESS MACH CO 06-03-04 GARDNER RECH & COr 1, 200,00 113,69 2,273,700.00 0004
30000 INTL BUSINESS MACH CO 6= 18-09 BEREAN CAPITAL INC1 1, 800,00 120.72 31,621,645.00 0.003
40,000 KROGER CO COM (6-(4-99 MESIROW FINAMNCIAL IN 2400.00 58.19 2.327.652.00 LELEY
JL000 KROGER COCOM 06-18-99 CAPITAL INSTITUTIONA 1. 860.00 55.98 1,735.327.30 .00
40000 LEHMAN BROS HLDGS INC  06-03-99 CITATION GROUP 2 00,00 51.23 2,049 27600 0007
I8N} LEHMARN BROS HLDGS INC - (6-18-99 CAPITAL INSTITUTIONA [RELILEEY 56,06 1,00 0, 06 0,006
40000 LEXMARK INTL GROUP IN 06-(13.94 STANDARD AND PODRS 5 2,400.00 13138 5,255,392.00) .00
40000 LEXMARK INTL GROUP IN 06-18-99 RROADCORT CAFITAL CO 2.400.00 69,717 2,790,992 () 0.0

4000 LEXMARK INTL GROUP IN U7-08-29 CARDNER RECH & CO. 240,00 61,75 246,920,00 0000
TLEM LITTOMN INDINC COM 06-08-09 BERMSTEIN, SANFORD C 4, 368,00 T2.80 5,300,189.44 0.000
22200 LITTOMN IND INC COM 06-09-99 RERNETEIN, SANFORD C 1,332.00 7167 [,591,056.24 0.000
41,000 LITTON IND NG COM 6~ 15-09 CAPITAL INSTITUTIONA 2,460, 6881 2.821.210.00 000
TEOO0 MANDALAY RESORT GROU  07-15-99 CITATION GROUP 4,500,000 17.50 [.312,845,00 (000
60000 MCKESSON HROC INC COM  (6-03-09 GARDNER RECH & CO. 3,600,080 34.06 2,043,600,00 0.007
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL VIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
26,000 MCEESSON HBOC INCCOM  Ub-18-99 ABN AMRO SECURITIES 1.560.00 n.52 949,559.00 (.006
20,000 MICRON TECH INC COM 06-03-99  GARDNER RECH & CO. 1,200.00 18.90 77801200  0.000
9,000 MICRON TECH INC COM 06-18-99  BROADCORT CAPITAL CO 540,00 450 00477.50 0,000
5000 MOBIL CORP COM 060399  GARDNER RECH & CO 00,00 100.70 50348750 0022
7000 MOBIL CORP COM 06:18-99  GARDNER RECH & CO. 420,00 104.06 72842000  0.021
0,000 MORGAN STANLEY DEAN 060399  GARDNER RECH & CO. 1.800.00 87.12 261367500  0.011
13000 MORGAN STANLEY DEAN  06-18-99  CAPITAL INSTITUTIONA 780.00 94.83 123281080 0010
0,000 MYLAN LAR INC COM 060399  CITATION GROUP 1,800.00 24.69 T4DS550.00  0.006
13000 MYLAN LAB INC COM 06-18-99  BROADCORT CAPITAL CO 780.00 2631 203000 0.006
32,000 NCR CORP COM 07-1599  BEREAN CAPITAL INC | 1,920,00 5142 |,645,558.40 0,000
30,000 ORACLE CORP COM 06-03-99  GOLDMAN SACHS & COMP - 27.00 81000000  0.000
20,000 ORACLE CORP COM 06-18-99  GOLDMAN SACHS & COMP — 35.00 70000000 0,000
28,100 OUTBACK STEAKHOUSEIN  06-03-99  GOLDMAN SACHS & COMP - 35.53 998.272.17  0.000
44,900 OUTBACK STEAKHOUSEIN  06-0499  GOLDMAN SACHS & COMP — 36.36 163261339 0.000
27.000 OUTBACK STEAKHOUSE IN  06-08-99  FIRST BOSTON CORPORA = 37 08 LOOLIZ450 0000
43,000 OUTBACK STEAKHOUSEIN 06-1899  GOLDMAN SACHS & COMP = 36.26 155899940  0.000
30.000 PAINE WEBBER GROUPIN  06-0399  GARDNER RECH & CO. 1,800.00 4145 130336200 0,010
13,000 PAINE WEBBER GROUPIN  06-18-99  CAPITAL INSTITUTIONA 780,00 4108 54560840 0010
25000 PHELPS DODGECORPCAP  07-1599  CITATION GROUP 1,500.00 6642 166037500 0,030
15,000 PHILIP MORRIS COS INC 06-18-99  GARDNER RECH & CO. 900,00 4187 62508750  0.045
35,000 RELIANT ENERGY INCCO 060399  GARDNER RECH & CO. 2,100.00 30,00 104997550 0050
20,000 RELIANT ENERGY INCCO  06-18:99  BROADCORT CAPITAL CO 120000 .49 8978200 0.050
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HARRIS INVT MGT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST

41,700 REYNOLDS & REYNOLDSC  06-03-99 BEREAN CAPITAL INC 1 2.502.00 22,10 421,532.47 0018
3300 REYNOLDS & REYNOLDS C Df-04-19 BEREAN CAPITAL INC 1 198.00 2212 73.004.25 0.018
23,000 REYNOLDS & REYNOLDSC  06-18-99 BROADCORT CAPITAL CO 1.380.00 23.08 530,780.20 0017
35,000 ROSS STORES INC COM 06-03-99 GOLDMAMN SACHS & COMP - 47.56 1,664,687 .50 0.005
15,000 ROSS STORES INC COM D6-18-5% GOLDMAN SACHS & COMP - 4723 T08.438.00 0,005
10,00 SAFEWAY INC COM NEW (6-04-99 GARDNER RECH & CO. G00.00 45.81 458, 100,00 0,000
29,006} SAFEWAY INC COM NEW D6-18-09 GARDNER RECH & CO. 1. 740,00 4919 1, 426,365,00 0,000
23,000 SBC COMMUNICATIONS IN [6-18-09 BROADCORT CAPITAL CO 1, 3B0.00 54.87 1,262,067.50 .07
SN0 SHAW IND INC COM 004959 STANDARD AND POORS & 5,406,00 1862 | G67T.RET.25 0000
23,900 SHAW IND INC COM D6-07-99 STANDARD AND POORS 5 [1,434.00 18.62 44507775 0010
G600 SHAW IND INC COM (-018-99 STANDARD AND POORS S 3.960.00 18.72 1,235,566.20 D013
TEOOD  SHAW IND INC COM -1 4-04 CAPITAL INSTITUTIONA 4,680,000 1921 1,498,645.20 0010
28,500 SMITHFIELD FOODS INC (6-03-99 GOLDMAN SACHS & COMP .- 27.20 77515725 0,000
14,060 SMITHFIELD FOODRS INC (6-07-5% GOLDMAN SACHS & COMP _ 2785 3B, 844,00 0.000
27,500 SMITHFIELD FOODS INC (6-08-09 GOLDMAN SACHS & COMP — 28.00 T70,000.00 (.000
0000 SMITHFIELD FOODS INC (¥3- | §-04 GOLDMAN SACHS & COMP — 30,23 B06.576.00 0,000
40,000 SOUTHTRUST CORP COM (ifs-003-50 GOLDMAN SACHS & COMP — 3861 1,544, 220.00 0.022
15000 SOUTHTRUST CORPCOM  06-04-99  GOLDMAN SACHS & COMP B 15.00 s45,000.00 0022
LK SOUTHTRUST CORP COM (5-07-99 GOLDMAM SACHS & COMP 009 301 87506 0z
A0 SOUTHTRUST CORP COM (- 18-99 GOLDMAM SACHS & COMP — 18.71 1.160.249.00 0022
24000 SPRINT CORP COM (W3- 1 §-52 CORRESPONDENT SERVIC 1.440.00 53.07 1,273, 764.00 0.009
29000 SPRINT CORP COM 07-15-94 CORRESPONDENT SERVIC 1,740,000 5222 1,514,443.80 L)
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS IS5UE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST
100,000 SUNOCO INC COM D6-03-99  GARDNER RECH & CO, ,000.00 3124 112350000 0032
45,000 SUNOCD INC COM 06-1399  BEREAN CAPITAL INC1 270000 30.87 138897450 0032
40,000 TECH DATA CORP COM 06-03-99  GOLDMAN SACHS & COME - 3791 151656400 0,000
(0000 TECH DATA CORF COM DE-04-99  COLDMAN SACHS & COMP — 38,19 IBILETSO0 0000
10,000 TECH DATA CORP COM D6-07-99  GOLDMAN SACHS & COMP == 39,94 97500 0,000
30,000 TECH DATA CORP COM 06-18-99  GOLDMAN SACHS & COMP = ®17 114500000 0.000
45000 1) § WEST INC NEW COM 060399  GARDNER RECH & CO. 2,700,030 53,67 241519950 003
3000 U S WEST INC MEW COM U6-18-99  GARDMNER RECH & CO. i, 380,00 57,01 131131740 0037
35,000 ¥ FCORP COM 06-03-99  CITATION GROUP 2,100.00 47.19 165147500 0017
16,000 V FCORPCOM U6-18-99  BROADCORT CAPITAL CO 960,00 40,12 64197280 0020

5000 VFCORPCOM 07-09-9%9  GARDNER RECH & CO. 300,00 3956 1780000 002
79400 VIAD CORP COM 060399 MESIROW FINANCIAL IN 4.764.00 20,29 232530046 0,012
0600 VIAD CORP COM D6-04-99  MESIROW FINANCIAL IN 1,236.00 29,83 61443620 0012
43000 VIAD CORP COM 06-18:99  CITATION GROUP 2,580.00 20 86 128384240 0012

5500 WELLPOINT HLTH NETWO 060499  INVESTMENT TECHNOLOG 110,00 B4.35 46303600 0.000
14,500 WELLPOINT HLTH NETWO  06-07-09  STANDARD AMD POORS § 870.00 84,30 122234130 0.000
10,000 WELLPOINT HLTH NETWO  06-18-99  DONALDSON LUFKIN & ) BO0.00 9162 01622500 0.000

2000 WELLPOINT HLTHNETWO 062199 DUNALDSON LUFKIN & ) 120.00 931,87 187,74500 0,000

4000 WELLPOINT HLTH NETWO  07-09-99  GARDNER RECH & €O 240,00 #5.03 340,11520 0.000

8900 WEYERHAEUSER COCOM 060399  BRIDOE TRADING COMPA 534.00 66,49 59174854 0024

4400 WEYERHAEUSER COCOM  06-04-39 1P MORGAN SECURITI 264,00 66,06 MOE6840 (024

1200 WEYERHAEUSER COCOM  05-04-99. INVESTMENT TECHMOLOG 24,00 A9 TOIRGED 00
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

Wi, PURCHASE COMMISSION COST I'ER TOTAL YIELD
(F 5HS ISSLIE DATE RROKER PER UNIT EXTENSION  SHARE COST ON COST
6,70 WEYERHAEUSER CO COM 06-07-99 DONALDSON LUFKIN & J A02.00 6737 451,408.15 (023
M0 WEYERHAEUSER CO COM 06-08-99 DONALDSON LUFKIN &1 18,00 6819 2045550 0023
LA WEYERHAEUSER CO COM 06-(8-49 INVESTMENT TECHNOLOG 28.00 &8.61 96,058.32 (023
5,10 WEYERHAEUSER OO COM (-009-99 DOMALDSON LURKIM & J 306,00 69,82 A56,063.13 0022
200 WEYERHAEUSER CO COM =089 INVESTMENT TECHNOLOG 40,00 64,74 139.477.60 0.022
13,000 WEYERHAEUSER CO COM (16-18-949 GARDNER RECH & CO. THOL00 008 91121810 002z
4,000 WEYERHAEUSER CO COM 07085 GARDNER RECH & CO. 240,00 6531 261.240,00 0.024
f, 162,800 258.409.253.94
NEW AMSTERDAM
23300 ALTERA CORP COM -16-499 MORGAN STANLEY & CO - igez 906, 770,76 {01,000
13400 ALTERA CORP COM (61759 MORGAN STANLEY & CO — T84 SUTA053,32 0,000
2500 ALTERA CORP COM 06-18-99 MUORGAN STANLEY & CO - 37.00 92,500.00 (0.000
24500 ALTERA CORP COM 07-16-9%9 SMITH BARNEY INC -- 4146 1,015, 76020 (.00
20LE00  ALTERA CORFCOM 07-23-99 MORGAN STANLEY & CO —_ 37896 T8, 540.28 (0000
4,100 LEAR CORP COM STK PAR 05-05-99 FACTSET DATA SYSTEMS 205.00 4877 199,939 78 (1.00
232000 MERRILL LYNCH & COIN 05-11-54 CORRESPONDENT SERVIC 1, 16000 B2 1918609 54 o3
1L S0 SOUTHROWN INC COM 05-05-99 HOEMIG & C0, 7500 63.03 27.540.95 0,003
2300 SOUTHDOWN INC COM 15-18-99 INSTITUTIONAL SERVIC 165.00 63.71 210,238.38 0.009
100 SOUTHROWN INC COM 05-26-39 INSTITUTIONAL SERVIC 5500 6277 649,051 84 {00k
4400 SOUTHDROWN INC COM 05-27-04 INSTITUTIONAL SERVIC 220.00 62,23 21319352 (004
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NEW AMSTERDAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION _ SHARE COST ___ ON COST
9,100 SOUTHDOWN INC COM 06.08-99  FACTSET DATA SYSTEMS 455.00 65.01 S9161466 0009
3600 SOUTHDOWN INC COM 06-0999  FACTSET DATA SYSTEMS 180.00 64,57 23246892 0.009
134,800 6.904.891 45
ZEVENBERGEN
6400 SHAW COMMUNICATIONS |  05-12609  CORRESPONDENT SERVIC 320,00 45.66 29221504 0001
4,100 SHAW COMMUNICATIONS | 05-1499  CORRESPONDENT SERVIC 205.00 43,85 17976778 000
4,000 SHAW COMMUNICATIONS | 05-19-99  WILLIAMS CAPITAL GRO 240,00 4230 16920060 0,001
1500 SHAW COMMUNICATIONS | 06-02:99  ABN AMRO SECURITIES 210,00 B85 13597360 0,001
700 #REORG AIRTOUCHCOMM  05-10-99  SMITH BARNEY INC 42.00 93.06 6514200 0000
4,000 #REORG AIRTOUCH COMM  05.19.99  CORRESPONDENT SERVIC 200.00 101.89 40754520 0000
1,700 ADELPHIA COMMUNICATIO 05-12-99  SMITH BARNEY INC — BL37 13833240 0.000
1,400 ADELPHIA COMMUNICATIO 0513.99  SMITH BARNEY INC - 8313 11637500 0.000
2,500 ADELPHIA COMMUNICATIO 05-19-99  FURMAN SELZ MAGER DI - 84.99 21246775 0.000
600 AMAZONCOMINCCOM  05-07-99  INSTINET 30.00 136.73 8203500 0000
1500 AMAZONCOMINCCOM  0723.99  PRUDENTIAL SECURITIE = 10844 16265775 0.000
3,100 AMAZONCOMINCCOM  07-28:99  PRUDENTIAL SECURITIE - 105.02 32554805  0.000
1400 AMAZONCOM INCCOM  07-29:99  INSTINET 70.00 100.87 14122192 0,000
700 AMER ON-LINE COM 05.05.99  MORGAN STANLEY & CO 42.00 122.10 8546685 0,000
5100 BRISTOLMYERSSQUIBE  0602.09  CORRESPONDENT SERVIC 255,00 66,02 33660537 0013
4400 BRISTOL MYERS SQUIBB ofs- (13- CORRESPONDENT SERVIC 220,040 650G 2E9, 79500

0013
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ZEVENRERGEN PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS 1SSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

2800 GLOBAL TELESYSTEMS GR  05-14-99  FURMAN SELZ MAGER DI — 7003 198,603.72  0.000
3400 IMMUNEX CORP NEW COM  07-15-99  DONALDSON LUFKIN & ) — 123,689 42121954 0,000
2200 IMMUNEX CORPNEW COM  07-20-99  DONALDSON LUFKIN & J = 114.05 25090978 0000
1400 IMMUNEX CORP NEW COM  (07-28-99 1P MORGAN SECURITI — 11635 16288398 000D
2,600 INTL BUSINESS MACHCO  05-13-9%9  CORRESPONDENT SERVIC 130,00 240,29 62474568 0,001
260 INTL BUSINESS MACHCO  05-14-99 ROBERTSON STEPHENS & 156,00 240.16 63440534 0001
LAOG INTL BUSINESS MACH OO 051999 CORRESPONDENT SERVIC G000 23518 2330500 (002
1,500 [INTL BUSINESS MACHCO  05-26-59  MONTGOMERY SECURITIE 90.00 225.56 338,331.55 0.002
4,300 LAUDER ESTEE COS INC 015-21-49  CORRESPONDENT SERVIC 225,00 §2.30 41535675 0002
2000 LAUDER ESTEE COS INC 05-24-99  CORRESPONDENT SERVIC 1040000 91.74 18347500 0002
OO0 MCIWORLDCOM INCCOM 07-22-99  MORGAN STANLEY & CO - 87.51 G200 0,000
10,800 MEDE AMER CORP COM 05-20-99  BEAR. STEARNS, SECUR — 3607 ABO508,12  0.000
2,100 METROMEDIA FIBER NETW  06-23.99  SMITH BARNEY INC - a8.12 BOOG040 D000
3500 NEXTLINK COMMUNICATI  06-1799  FURMAN SELZ MAGER [] - 74 .66 61,207.05 0000
3,200 NEXTLINK COMMUNICATI  06-18:9%  FIRST BOSTON CORPORA Th.H 24321440 0.000
3800 NEXTLINK COMMUNICATI  06-21-9%  SMITH BARNEY INC e 79.38 065464 0000
L300 NEXTLINK COMMUNICAT]  06-2299  IEFFERIES & COMPANY — 41 83 14729760 0.000
2,400 MEXTLINK COMMUNICATI  06-2599  HEAR, STEARNS, SECUR _ 7471 17930904 0.000
AN OWEST COMMUNICATION.  06-14-99 1P MORGAMN SECURITI — 3429 168,021.98 0,000
150 REALNETWORKS INC COM  07-08-99  BEAR. STEARNS. SECUR = 93,10 139,656.30  0.000
T80 REALNETWORKS INCCOM  07-09-%9  LEHMAN BROTHERS INC . 92,80 0531572 0000
2800 REALNETWORKS INCCOM  07-15-99  ROBERTSON STEPHENS & —_ G028 2I2TI2R0 OO0
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ZEVENBERGEN PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS IS5UE DATE BROKER PERUNIT EXTENSION SHARE CO5T ON COST
3900 TELIGENT INC CL A COM 07-15-99 FURMAN SELZ MAGER DI — 58.70 34632705 0.000
5400 TELIGENT INC CL A COM 07-28-99 LEHMAMN BROTHERS INC _ 73708 308,396.84 01.000
B60M VOICESTREAM WIRELESS 05-11-99 LP MORGAN SECURITI 2855 245,560.96 0,004
LM VOICESTREAM WIRELESS (15-12-09 ALEX, BROWN & S0OMS, — 25.19 5958340 0,000
2200 VOICESTREAM WIRELESS 05-13-99 FURMAN SELZ MAGER I - 1257 T1.659.94 D.000
8700 VOICESTREAM WIRELESS 0-24-09 PRUDENTIAL SECURITIE — 2197 24332856 {0,000
LLEOD WOICESTREAM WIRELESS 07-20-99 SMITH BARNEY INC - 129 67.119.12 0,000
1,500 VOICESTREAM WIRELESS (7-29-949 SMITH BARNEY INC - 4451 66, 761.10 0.000
5200 WESTN WIRELESS CORPC 05-12-9% MONTGOMERY SECLIRITIE — 442 12699358 0,008
3400 WESTN WIRELESS CORP C 05-13-99 BEAR, STEARNS, SECUR — 25.59 B7.018.92 0.000
2700 WESTN WIRELESS CORPC (00294 1P MORGAN SECURITI —_ 25.61 6%, 155.42 0000
3,200 WESTN WIRELESS CORPC 06-03-99 ALEX, BROWN & SONS, - 2627 2406112 0,000
168,500 11,633,282.05
ABKB/LA SALLE SEC,
L600  APTINVT & MGMT CO CL 05-04-99  GREEN STREET ADVISOR 80,00 40,80 6528000  0.061
4,900 AVALONBAY CMNTYS INC 05-04-09 GREEN STHEET ADVISOR 24500 3499 171 43875 (0.058
T.600 CBL & ASSOC PFTYS INC 15-26-99 DONALDSON LUFKIN &) AB0,00 2530 192,280.00 0077
3100 CBL & ASSOC PFTYS INC 06G-01-99 DONALDSON LUFKIN &1 155.00 2555 T9.205.00 0076
5000 CBL & ASS0C PPTYS INC 06-02-5%9 DONALDSON LUFKIM & 1 400.00 25.65 205,168.80 0.076
4,500 DEVELOPERS DIVERSIFIE [15-0k-05 GHEEN STREET ADYISOR 225,00 15,54 7104375 {1087
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ABKR/LA SALLE SEC, PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
M. FURCHASE COMMISSION COST PER TOTAL YIELD
UF SHE ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST
3500 EQTY OFFICE PPTYS TR 03-10-99 PRUDENTIAL SECURITIE 175.00 2905 101,675.00 0.057
16400 EQTY OFFICE PPTYS TR 07-06-949 B20.00 24,80 406, 720,00 (067
15,300 ESSEX PFTY TR COM D6-=03-99 GREEN STREET ADVISOR 3000 3165 484, 168.50 0.069
700 ESSEX PPTY TR COM (-08-99 MORGAMN STANLEY & CO 35.00 3208 2343500 0,068
44600 FELCOR LODGING TRUST (5-04-05 GREEN STREET ADVISOR 230,00 2386 109, 767.50 0.092
LAUD  GEN GROWTH PPTYS INC 07-22-99 GREEN STREET ADVISOR T0.00 332 46,522.00 0,058
4300 GRV REAL ESTATEASTT (5-05-94 JEFFERIES & COMPANY 215,00 11.55 449,663.00 0.060
1500 HIGHWOODS PFTYSINCC 05-06-99 GREEN STREET ADVISOR A75.00 2580 193, 500.00 0,086
1508 KIMCO RLTY CORP COM 05-04.99 GREEN STREET ADVISOR 75.00 3943 39,137,350 0.060
1,500 MERISTAR HOSPITALITY {15-04-5% GREEN STREET ADVISOR 7500 23199 34.481.25 0.087
2200 POST PPTYS INC COM ST 05-04-99 GREEN STREET ADVISOR H10.00 39.55 B7.000.00 0070
1200 PS BUSINESS PKS INCC 15-05-949 GREEN STREET ADVISOR (e 2349 2B.185.00 0.042
2600 PUB STORAGE INC COM 05-17-99 LEGG MASON WOOD WALEK 130.00 2841 TA.867 56 0.030
4300 PUB STORAGE INC COM -2 09 JEFFERIES & COMPANY 21500 2880 123,E40.00 0.030
1.000 RECESON ASSOCS RLTY C (5-0:4-49 GREEN STREET ADVISOR 50.00 22.80 22 800.00 .065
1300 REGEMCY RLTY CORPCOM  05-21-99 GREEN STREET ADVISOR HA.00 22.05 28,665,00 0083
1.0 HEGENCY RLTY CORPCOM  05-25-99 DONALDSON LUFKIN & 1 237.00 22,03 174,037.00 (.0/3
2,500 ROUSE CO COM 5-04-04 GREEN STREET ADVISOR 125.00 2443 6l,062.50 (049
LEADD. SIMON PPTY GROUP INC (15-014-99 LEGG MASON WOOD WALK ST00 2905 331,170.00 0.06%
25000 SIMON PFTY GROUP [NC (-] (55 MORGAN STANLEY & CO 125.00 28.36 7090625 0.071
3100 SIMON PPTY GROUP INC O7-01-959 MORGAN STANLEY & CO 155.00 26.55 R2,305.00 0076
3700 STORAGE LUSA INCCOM 05-05-90 JEFFERIES & COMPANY 185.00 268 12089750 0.082
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ABKB/LA SALLE SEC. PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST OM COST
1900 SUMNCOMMUNITIES INCC 05-04-599 GREEN STREET ADVISOR 95.00 KRS 1] 6i6,238,75 1.058
132,000 3,564,372.61
WOODFORD GAYED MGM
4200 ALLIED WASTE INDS INC O 1 4-95 FC FINANCIAL 210.00 18.33 T1.814.66 (1000
1600 ALLIED' WASTE INDS INC 0h-15-99 US CLEARING INSTITUT 20,00 ] 2929648 (L.000
2700 ALLSTATE CORP COM (-1 7-99 FC FINANCIAL 13500 3622 IO, 185,95 0015
5600 AT & T CORPCOM STK O5-03-59 FC FINANCIAL 280,00 51.36 28763728 0.017
B.EO0  AUTONATION INC DEL CO 05-17-99 LS CLEARING INSTITUT 440,00 15.62 13741728 0,000
LEL00 AUTOZONE INC COM Ue-04-99 FC FINANCIAL 550,00 29.68 32648660 0,000
2600 AUTORZONE INC COM 06-10-99 FC FINANCIAL 130,00 .58 T0.911.20 0,000
2,000 AUTOZONE INC COM (- | 299 US CLEARING INSTITUT 100,00 2934 58,671.40 £0.000)
700 AUTOZONE INC COM (6-15-99 US CLEARING INSTITUT 3300 2028 20,494.04 0,004
1,100 BARNES & NOBLE INC CO (- 14-99 US CLEARING INSTITUT 55.00 26.05 28.650.27 0.000
1500 BARNES & NOBLE INC CO 06-15-99 ABN AMRO SECURITIES T5.00 2552 I8.884.50 .00
4000 COMPAQ COMPUTER CORP  (5-04-99 US CLEARING INSTITUT 200.00 2.1 9107450 0,003
5700 COMPAQ COMFPUTER CORF  06-14-99 FC FINANCIAL 285.00 2216 126,2%0.34 0.003
2600 COMPAQ COMPUTER CORF  06-17-99 US CLEARING INSTITUT T78.00 2256 58,650.02 (003
4,000 COMNAGRA INC COM O6-14-59 U5 CLEARING INSTITUT 200,00 2591 103,652.40 0.027
6,200 COMAGRA INC COM ¥-15-99 BEREAN CAPITAL INC1 310,00 25.88 160,477.08 0.027
LB COMAGRA INC COM 35-17-99 FC FINANCIAL FHLOG 2593 A G650 {027
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WOODFORD GAYED MGM PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NOL PURCHASE COMMISSION COSTPER  TOTAL YIELD
(F 8HS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
2,700 DOLE FOOD INC COM U6-15-99  US CLEARING INSTITUT 135.00 31.08 B392302 0012
5,800 DOLE FOOD INC COM 06-17-99  FCFINANCIAL 290,00 31,05 18006448 0012
4,700 FIRST UN CORP COM 151 0F-14-99  FCFINANCIAL 235.00 4256 WO02166 0044
1,400 FIRST UN CORP COM 151 06-1599  BEREAN CAPITAL INC 1 70.00 42.64 5060138 (a4
| 900 FIRST UN CORP COM 151 06-17-99  FCFINANCIAL 95,00 44.16 £83,896.21 0.042
1400 FOSTER WHEELER CORPC  05-17-99  US CLEARING INSTITUT 90,00 14.17 2550888 0016
54600 FOSTER WHEELER CORPC  05-18:99  US CLEARING INSTITUT 2E0.00 14.24 7975240 0006
3400 FOSTER WHEELER CORPC  05-19-99  US CLEARING INSTITUT 17000 14.26 4548162 0016
2,600 GATEWAY INC COM 07-01-89  US CLEARING INSTITUT 130.00 5802 15083000 0.000
2,800 HOME DEPOT INC COM 07-20-99  US CLEARING INSTITUT 140,00 66,30 1$5.640.00  0.002
6,200 INTEL CORP CAP 06-17-99  FCFINANCIAL 31000 5784 15890312 0.002
4,100 INTEL CORP CAP U6-18-99  FCFINANCIAL 208.00 5511 12596863 0.002
1,200 KELLOGG CO COM 07-01-99  ESISECURITIES €O, 60,00 32.99 3958500 0029
12,000 LOUISIANA-PACIFIC COR 06-09-99  FCFINANCIAL 600,00 2109 253,137.60 0026
3200 LOUISTANA-PACIFIC COR 06-10-99  FCFINANCIAL 160.00 2118 67,7904 0026
1400 LOUISIANA-PACIFIC COR 06-14-99  US CLEARING INSTITUT T0.00 7234 31,270.82  0.025
3,100 MASCO CORPCOM 06-14-99  FCFINANCIAL 155.00 ans1 0456953 0014
5500 MASCO CORP COM Df-15-99  US CLEARING INSTITUT 275.00 3026 166,430.55 0014
500 MERRILL LYNCH & CO IN 06-2599 LS CLEARING INSTITUT 25.00 T1.93 35.962.50 0015
1,700 PFIZER INC COM 06-25-99 LS CLEARING INSTITUT 85,00 101,32 17223822 0.003
3300 RITEAID CORPCOM 07-20-99  US CLEARING INSTITUT 165.00 22,08 J276500 0.020
I USBANCORPDELINCCO  07-01-%9  ESISECURITIES CO. 135.00 33.04 B9.2001.25 0023
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WOODFORD GAYED MGM PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
COMMISSION COSTPER  TOTAL YVIELD
o ISSUE e BROKER PERUNIT EXTENSION  SHARE COST  ONCOST
1700 USBANCORPDEL INCCO  07-01-99  ESISECURITIES CO. 135.00 33.06 8926875 0023
5400 WASTEMGMTINCDELCO  07-13.99  US CLEARING INSTITUT 270,00 110 (8415404 0,001
9200 WASTEMGMT INCDELCO  07-20-99  CHICAGO CORPORATION 460,00 26.12 24030676 0.001
6L 4991,635.46
MORGAN STANLEY R/E
6200 BROOKFIELD PFTYSCORP  06-08-99  BURNS FRY INC 72,00 1428 §8.56080 D009
$.500 BROOKFIELD PPTYSCORP  06-10-99  BURNS FRY INC 425.00 1427 12126225 0.009
1600 BROOKFIELD PFTYSCORP  06-25.09  BURNS FRY INC 130,00 13,15 14,9832 0010
500 BROOKFIELD PFTYSCORP  07-15-99  BURNS FRY INC 25,00 12.54 626070 001
100 BROOKFIELD PPTYS CORP  07-22:99  NEWCREST CAPITAL COR 35,00 1228 859320 0011
6,000 TRIZEC HAHN CORPSUB  05.11:99  BEAR, STEARNS, SECUR 300.00 2274 13645980 0015
79,800 TRIZEC HAHNCORPSUB  05-12.99  SMITH BARNEY INC 3,990.00 26 180509196 0015
1300 TRIZEC HAHN CORPSUB  05-19.99  EDWARDS.AG. 65.00 2115 149708 0016
1200 TRIZEC HAHNCORPSUE  05-20.99  EDWARDS. AG. 110,00 2124 4672250 0016
LO00 TRIZEC HAHNCORPSUB 052699  DONALDSON LUFKIN & $0.00 2081 081330 0016
00 TRIZEC HAHN CORPSUB 052799 PRUDENTIAL SECURITIE 25,00 20,55 1027500 0017
6,600 TRIZEC HAHNCORPSUB  06-02.90  PRUDENTIAL SECURITIE 330,00 20,30 13398000  0.017
2200 TRIZEC HAHNCORPSUB  06-0299  DONALDSON LUFKIN & J 10,00 20,43 4493500 0017
6700 TRIZEC HAHNCORPSUB 060399  DONALDSON LUFKIN & } 135,00 2061 13810375 0.016
LA TRIZEC HAHN CORP SUB Ly I -5 GOLDMAN SACHS & COMP hE00 245 20,583 70 L7
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MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

100 TRIZEC HAHN CORP SUB 06-16-99  RAYMOND JAMES 5.00 20.72 207167 0016
2600 TRIZEC HAHN CORP SUB =1 754 RAYMOND JAMES 130.00 2104 54,687.50 0olG
8700 TRIZEC HAHN CORP SUB 06-18-99  RAYMOND JAMES 435,00 2115 18396846  0.016
5,700 TRIZEC HAHN CORP SURB 062199 RAYMOND JAMES 285.00 2114 12047007  0.016
1,300 TRIZEC HAHN CORPSUB 062299  RAYMOND JAMES £5.00 092 17,19964 0016
900 TRIZEC HAHN CORP SUB 062399  RAYMOND JAMES 45.00 20.55 1849500  0.017
1200 TRIZEC HAHN CORPSUB  06-2499  SMITH BARNEY INC 60,00 20.18 2421000 0017
4000 TRIZEC HAHN CORP SUR 06-20.99  COWEN AND COMPANY 150,00 20,10 60.300.60  0.017
2,500 TRIZEC HAHN CORP SUB U7-09-99  BURNS FRY INC 125,00 19.33 4832825 0018
1200 TRIZEC HAHN CORP SUR 071299 RLURNS FRY INC B0,00 1930 23,160,040 0.01%
100 TRIZEC HAMN CORP SUB 07-13-99  BURNS FRY INC 55.00 19.30 2123000 0018
2000 TRIZECHAHNCORPSUB  (7-2299  NEWCREST CAPITAL COR 100,00 1888 3775400 0018
1200 TRIZEC HAHN CORPSUB  07-23.99  NEWCREST CAPITAL COR 60.00 18.80 2255436 0018
400 TRIZEC HAHN CORPSUB 072699  EDWARDS.A.G. 20,00 18.55 742000 0018
1400 TRIZEC HAHN CORPSUB  07-27-99  MERRILL LYNCH PIERCE 20,00 1846 2983882 0018
100 TRIZEC HAHN CORP SUR 072899 )P MORGAN SECURIT] 5.00 18.55 185500 0018
1400 AMLIRESDNTL PETYS TR 060299  JEFFERIES & COMPANY 56.00 21.80 10,522.66 0082
00 AMLIRESDNTL PPTYSTR 070799 DONALDSON LUFKIN & J 15.00 21.58 646500 0083
SO0 AMLIRESDNTL PPTYSTR  07.2099  DONALDSON LUFKIN & ] 2500 21.28 10,6970 0084
SO0 AMLIHRESDNTL PPTYSTR 072199  DONALDSON LUFKIN & 1 2500 2030 1065000 0084
5000 ARCHSTONECMNTYSTRS 061099  JEFFERIES & COMPANY 204100 2217 1052500 0066
200 ARCHSTONE CMNTYSTRS  07-1649  PAINE WEBBER GOVERNM 10.00 2161 432250  0.068

1T Iaquimdag

L9

[



MORGAN STANLEY R/E

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
500 ARCHSTONE CMNTYSTRS  07-21.99  PAINE WERBER GOVERNM 25.00 2155 1077500 0.088
90 ARCHSTONECMNTYSTRS 072299  PAINE WEBBER GOVERNM 45,00 2040 1926000  0.08Y
500 ARCHSTONECMNTYSTR S 07:23.99  PAINE WEBBER GOVERNM 25.00 2124 1061875 0069
500 ARCHSTONE CMNTYSTRS  07-26-99  PAINE WERBER GOVERNM 25,00 21.24 1061875 0069
400 ARCHSTONECMNTYSTRS 072799  EDWARDS. A.G. 20,00 2124 49500 0,069
500 ARCHSTONECMNTYSTRS 072899  EDWARDS. AG, 25.00 2124 1061875 0.069
4300 ARDEN RLTY GROUP INC 05-26-99  LEHMAN BROTHERS INC 215,00 25,02 0760234 0.07)
6,100 ARDEM RLTY GROUPINC 060899  PRUDENTIAL SECURITIE 305.00 2480 15128000 0.071
10,000 ARDEN RLTY GROUP INC  05-10-99  MERRILL LYNCH PIERCE 500,00 24.54 4543800 0072
5000 ARDENRLTY GROUPING  06-10-99  JEFFERIES & COMPANY 200,00 2467 123,32500 0072
SO0 ARDEN RLTY GROUE INC 072099 PAINE WEBBER GOVERNM 25,00 2380 1190000 0.074
1000 ARDEM RLTY GROUPINC ~ 07-21-99  PAINE WEBBER GOVERNM 0,00 2166 265580 0.075
00 ARDEM RLTY GROUPING 072299 FIRST ROSTON CORPORA 35,00 2355 16,485.00 0075
400 ARDEN RLTY GROUP INC  07-30:99 3B CLEARING SERVICES 20,00 21.05 923000 0077
1200 ARDENRLTY GROUPINC  07-30:9%  PAINE WEBBER GOVERNM 60,00 2305 2765620 0077
12,900 AVALONBAY CMNTYS INC 060299 PRUDENTIAL SECURITIE 643,00 3477 4B 489.14 0058
1,000 AVALONBAY CMNTYSINC  06-03-9%9  PAINE WEBBER GOVERNM 50.00 3480 WEO00 0058
4,300 AVALONBAY CMNTYSINC  06-10-99  PAINE WEBBER GOVERNM 215,00 34.80 14064000  0.058
0 AVALONBAY CMNTYS INC  06-22.99  JEFFERIES & COMPANY 12.00 35.54 1066200 0057
800 AVALONBAY CMNTYS INC  07-08-9%  JEFFERIES & COMPANY 32.00 3396 7716536 0.080
00 AVALONBAY CMNTYSINC 0740599  MERRILLLYNCH PIERCE 50.00 3412 3412140 0,059
100 AVALONBAY CMNTYS INC  07-12-99  PAINE WEBBER GOVERNM 5,00 34.05 IANS00 0059
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MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO FURCHASE COMMISEION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST
S0 AVALONBAY CMNTYS INC 07-13-49 PAINE WEBBER GOVERMNM 25,00 3380 16, 500,00 LG
600 AVALONBAY CMNTYS INC 07-13-99 PAINE WEDBDER GOVERNM 30,00 404 20,424 36 (59
T00 AVALONBAY CMINTYS INC 07-14-99 PAINE WERBER GOVERNM 35,00 KxH. 23.671.97 LEL
1600 AVALOMBAY CMNTYS INC 07-15-89 PAINE WEBBER GOVERNM BO.OD 3328 53,251.20 0061
3,500 AVALONBAY CMNTYS INC 07-16-99 PAINE WEBBER GOVERNM 175.00 3338 | 1682055 061
400 AVALONBAY CMNTYS INC 07-28-99 PRUDENTIAL SECURITIE 16,00 34.04 13,616.00 0.059
400 AVALONBAY CMNTYS INC 07-29.9%9 PAINE WEBBER GOVERNM 20,00 3393 13,570.00 0,060
600 AVALONBAY CMNTYS INC 07-30-9% DB CLEARING SERVICES 000 33.93 200,355.00 0060
12,100 BERKSHIRE RLTY INC CO 05-03-99 ALEX, BROWM & S0NS, T26.00 11.44 138,363.50 0.087
500 BERKSHIRE RLTY INC CO 05-06-99 EVEREN CLEARING CORP 25.00 114 5.743.75 0.087
43 BERKSHIRE RLTY INC CO 5-04-99 PAINE WEBBER GOVERNM 20,040 1148 4,595.00 0.087
2,18l BERESHIRE RLTY INC CO 05-20-99 SMITH BARNEY INC 105.00 1149 24,123.75 0087
3,000 BERKSHIRE RLTY INC CO 05-21-94 SMITH BARNEY INC 150000 11.43 34,275.00 0.087
10,000 BERKSHIRE RLTY INC CO 015-24-94 BROADCORT CAPFITAL CO S00.00 .48 11478900 0087
B.000  BETH PPTYS INC COM ST 05-20-99 GOLDMAN SACHS & COMP AO0L00 36.30 2490,400.00 [.046
2,100 BSTN PPTYS INC COM 5T 07-09-99 GOLDMAN SACHS & COMP 105,00 330z 69,339 48 0,051
5500 CARRAMERICA RLTY CORF  05-05-99 LEHMAN BROTHERS INC 275.00 24.30 133,650.00 0,076
500 CARRAMERICA RLTY CORP  [(7-19-99 FRUDENTIAL SECURITIE 15.00 23,80 11900080 0077
3 CARRAMERICA RLTY CORF  (07-20.99 PRUDENTIAL SECURITIE 12.00 2364 7.092.75 (L078
500 CARRAMERICA RLTY CORF  (07-30-94 DB CLEARING SERVICES 25.00 236k 1183750 (FRV
1000 CHATEAU COMMUNITITIES  (H-DE.00 JEFFERIES & COMPANY 1205 ) 20,79 BEL3T0.00 (0635
L2 CHATEALLCOMMUNITITIES  06-09.09 JEFFERIES & COMPANY AH.(4) 2979 35,748,040 0.065
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MORGAN STANLEY R/E

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE RROKER PERUNIT EXTENSION  SHARE COST ON COST
44 600 CORNERSTONE PFTYSINC  O5-11-9% 1P MORGAN SECURITI 2.230.00 1681 T49,632.34 o7
36,000 CORNERSTOMNE PFTYS INC 05-12-99 1P MORGAN SECURITI | 30000 16,80 G0, B0, 00 0T
5,100 CORNERSTONE PPTYS INC  (5-12-99 LB MORGAN SECURITI 255.00 1680 25.680,00 0n.aT
5500 CORMNERSTOMEPPTYS INC  05-26-99 1P MORGAN SECURITI 275,00 16,30 /49,650.00 0.073

500 CRESCENT REAL ESTATE (15-03-99 FIRST UNION CAPITAL A0.00) 21.92 10,958.55 {3, 100k
4,800 CTRESCENT REAL ESTATE 05-04-99 FIRST UNION CAPITAL 230,00 2100 10081632 0,104
400 EASTGROUP PFTYS INCC 05-06-59 LEHMAN BROTHERS INC 20,00 18,17 T.269.76 v
14040 EASTOROUP FFTYS INCC 5= 10-99 LEHMAN BROTHERS INC .00 18,42 26,351.50 0,076
1000 EASTGROUP PPTYS INCC 05-11-9% LEHMAN BROTHERS IMC 50001 19.10 19, 101,70 0.075
3400 EASTGROUP PPTYS INCC 05-12-99 LEHMAN BROTHERS INC 1700 1917 65.189.22 0075
2200 EQTY OFFICE PPTYS TR 05-24-99 ALEX, BROWN & SONS, I 10000 IR30 62, 260.00 0.05%
4300 EQTY OFFICE PFTYS TR 05-25-59 BROADCORT CAPITAL CO 215,00 25.43 12222750 0,059
5500 EDTY OFFICE PPTYS TR 05-26-99 DONALDSON LUFKIN & 1 275.00 2843 156,337.50 (.05%
5200 EQTY OFFICE PPTYS TR -007-99 LEHMAN BROTHERS INC 261100 28.05 145,260,00 0.05%
4,600 EQTY OFFICE FPTYS TR 6-08-99 FRUDENTIAL SECURITIE 230.00 28.05 129.030.00 0.053
| K} BQTY OFFICE PFTYS TR {if-059-45 DOMALDSON LUFKIN & ) SO0 2755 27,550.00 {1,060
13906 EQTY OFFICE FFTYS TR 0-9-4949 DONALDSOM LUFKIN & ) 695,00 .72 38526213 0,060
8,500 EQTY OFFICE PFTYS TR 06-10-49 DONALDSON LUFKIN & J 415,00 2774 235,768.75 0060
10,000 EQTY OFFICE PPTYS TR 06-10-99 DONALDSON LUFKIN & ) SIHLLHD 2155 275,.500.00 0.060
LK EQTY OFFICE PFTYS TR 06-16-99 GOLDMAN SACHS & COMP 00 27.30 27.300.00 0.061
40 EQTY OFFICE PPTYS TR D6-24-5% SMITH BARKEY INC 20,00 2630 10,520.00 0.063
T BOTY OFFICE PPTYS TR {165-25- GOLDMAN SACHE & COMP A5,040 2630 1R A 1000 BN K]
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MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999
N FURCHASE COMMISSION COST PER TOTAL YIELD

(F SHS 155LE DATE RROKER PER UNIT EXTENSION  SHARE COST ON COST

N0 EQTY OFFICE PPTYS TR (6-29-99 GOLDMAMN SACHS & COMP 1.5.06) 2555 7.665.1K) LIAL b
13,200 EQTY OFFICEPPTYS TR (7-00-99 LEHMAN BROTHERS INC G60.00 24.03 317,239.56 0.069
15.500 EQTY OFFICE PFTYS TR (7-06-9% LEHMAN BROTHERS INC 775.00 2491 186,045,70 0.067
Wil EQTY OFFICE PPTYS TR 07-07-99 LEHMAMN BROTHERS INC 45.00 24.50 22.320.00 0.067
7400 EQTY OFFICE PFTYS TR O7-05-99 LEHMAN BROTHERS INC 370,00 24.30 |79,851.82 00659
1,300 EQTY OFFICE PPFTYS TR {37-08-99 LEGG MASON WOOD WALK 65.00 24.30 31,590.00 0.069
1.5 EQTY OFFICE PFTYS TR 701999 LEHMAN BROTHERS INC 75,040 2430 36,450,040 0069
600 EQTY OFFICE PPTYS TR (07-13-99 LEHMAN BROTHERS INC 0.0 25.08 15,030.00 0.067
81 EQTY OFFICE PPTYS TR 072199 LEHMAMN BROTHERS INC A0 25.30 20,240.00 0066
M1 EQTY OFFICE PFTYS TR 07-26-99 JEFFERIES & COMPANY 12.00 25.04 7.512.00 0.067
¥ EQTY OFFICE PPTYS TR 07-27-99 FRUDENTIAL SECURITIE .00 2479 £.958.00 0.067
MK EQTY OFFICE PFTYS TR 07-28-9% PRUDENTIAL SECURITIE 3600 474 22,262.76 0.067
400 EQTY OFFICE PPTYS TR 07-29.99 LEHMAN BROTHERS INC 20,00 46| 9.842.52 0.068
2,300 EQTY OFFICE PPTYS TR 07-30-540 DB CLEARING SERVICES 110.00 24.81 5457232 0.067
B0 EQTY RESDNTL FPTYS TR (¥7-25-9% PRUDENTIAL SECURITIE 3200 4129 13,032.00 0.073
400 EQTY RESDNTL PPTYS TR 017-29-99 JEFFERIES & COMPANY 16,00 4102 16,400 76 0,074
LD BEQTY RESONTL FFTYS TR 07-30-99 COLDMAN SACHS & COMP 55.00 41.05 45,155.00 0.074
400 EQTY RESDNTL PPTYS TR 1173094 MERRILL LYNCH PIERCE 20,00 1,05 16:420.00 0074
6,200 FEDRLTY INVTTRSH B 6-08-9% CORRESPOMDENT SERVIC 3000 2168 140.585.00 0.077
30 GABLES RESDMTL TR 5H 06-08-99 PAINE WEBBER GOVERNM 15.00 2430 729000 0.087
9,200 GABLES RESDNTL TR SH 06-08-95% PAINE WEBBER GOVERNM 4641, () 2430 2235641060 0087
3N GABLES RESDMTL TR 5H - 1 05 PAINE WEBBER OOVERNM 15.00 2430 7200 0t (LT
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MORGAN STANLEY R/E

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N0 PURCHASE COMMISSION COSTI'ER TOTAL YIELD
OF SHS ISSLE DATE BHOKER PERUNIT EXTENSION  SHARE COST ON COST
2,000 HOST MARRIOTT CORPCO  05-10-99 ALEX, BROWN & SONS, 100,03 12.80 25,600.00 0.065
9,400 HOST MARRIOTTCORPCO  (5-11-99 ALEX, BROWN & SONS, 47000 1246 120,907 30 (1065
3100 HOSTMARRIOTTCORPCO (05-19-9% ALEX, BROWN & SONS, 155,00 12.59 1904233 0.066
700 HOST MARRIOTT CORPCO - 05-21-99 ALEX, BROWN & SONS, 35.00 |2.86 900575 (.06
2,200 HOST MARRIOTT CORP CO - 05-26-99 GREEN STREET ADVIS0OR 110.00 1235 27,159.66 0.068
2400 HOSTMARRIGTTCORPCO  06-2499  SMITH BARNEY INC 120.00 1186 R71384 0070
LK HOST MARRIOTT CORPCO 06-25-99 DONALDSON LUFKIN &1 104,00 11.ED 23.600.00 0,071
1,400 HOST MARRIOTT CORPCO. 07-12-99 DONALDSON LUFKIN & 1 0,00 a7 15,353.38 0,076
LA HOST MARRICTT CORPCO 07-13.59 MONTGOMERY SECURITIE TOLH 1077 15,076,532 {14178
1400 HOST MARRIOTT CORPCO 07-13-99 MONTGOMERY SECURITIE 70,00 10.58 I14,813.82 0.079
1200 HOST MARRIOTT.CORPCO  (07-14:99 MONTGOMERY SECURITIE 60,000 10.65 12,783.00 0.078
19,300 LEXFORD RESDNTL TR SH 07-01-99 BEAR, STEARNS, SECUR 963,00 20.04 J66,717.96 0.070
2,700 LEXFORD RESDNTL TR SH 07-02-99 BEAR, STEARNS, SECUR 135,00 20.02 54,040.50 0.070
2100 LEXFORD RESDNTL TR SH 07-06-99 BEAR, STEARNS, SECUR 105,00 20,08 42.176.40 0.070
3300 LEXFORD RESDNTL TR SH 07-07-4%9 WESTMINSTER RESEARCH 165.00 20.16 G, 520.08 0069
1300 LEXFORD RESDNTL TR SH 07-08-9% BEAR, STEARNS, SECUR 65.00 19.55 2541500 072
600 LEXFORD RESDNTL TR SH 07-09-99 BEAR, STEARNS, SECUR 30,00 19.47 11,683.92 0.072
100 LEXFORD RESDNTL TR 5H 07-12-99 BEAR, STEARNS, SECUR 5,00 2001 2,001.02 0.070
100 LEXFORD RESDNTL TR SH b7-13-99 BEAR, STEARMS, SECUR 5.00 2013 201333 0.069
1200 LEXFORD RESDNTL TR SH 07-14-99 BEAR, STEARNS, SECUR 60,00 19.92 23.903.52 0.070
1100 LEXFORD RESDNTL TR 5H 07-16-99 HEAR, STEARNS, SECUR 55,00 19.63 21,596.63 0071
00 LEXFORD RESDNTL TR 5H 07-19-99 BEAR. STEARNS, SECUR 30,000 1968 11,805.00 0.071

| daquiadag

L

o661



MORGAN STANLEY R'E PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST

1,300 LEXFORD RESDNTL TR 5H 07-20-94 BEAR, STEARNS, SECUR 63,00 19.52 2537275 0.072
S LEXFORD RESDNTL TR &H 07-26-99 BEAR, STEARNS, SECUR 2500 19.16 9,580,00 0,073
500 LEXFORD RESDNTL TR 5H (7-25-99 BEAHR, STEARNS, SECLR 25.00 19.04 9.519.05 0,073
360 LEXFORD RESDNTL TR SH 07-29-99 BEAR, STEARNS, SECUR 15.00 18.05 541500 0.078
3.600 PAMN PAC RETAIL PFTYS 05-11-99 BEAR, STEARNS, SECUR 184,00 19,05 BE, 550,00 0,083
12,700 PREMNTISS PTTYS TR COM 05-11-99 WESTMINSTER RESEARCH 635.00 24.00 304, 755.55 0.073
12,600 PREMTISS PTTYS TE COM 05-12-99 SMITH BARNEY INC 633000 2374 299,144, 16 0074
2,400 PRENTISS PTTYS TR COM 05-12-99 SMITH BARNEY INC 120.00 2368 56,820.00 D.074
7304 PROLOGIS TR SH REN.IN 05-25-99 PAINE WERRER GOVERNM 365,00 2130 155,490,00 0.05]
7300 PROLOGIS TR SH BEM IN 05-26-9%9 CORRESPONDENT SERVIC 365.00 21.05 153,665.00 0062
2500 PROLOGIS TR SH BEN IN 05-27-09 CORRESPONDENT SERVIC 125,00 20.53 51,317.00 0,063
14,100 PROLOGIS TR 5H BEN M [6-18-99 LEHMAMN BROTHERS INC T05.00 2043 287,992.50 0.064
1,800 PROLOGIS TR SHBEN IN -22-99 LEHMAN BROTHERS INC G000 2043 36,765.00 (0,004
WM FROLOGIS TR SH BEN [N [5-23-99 PRUDENTIAL SECURITIE 45.00 20.18 18,157.50 0.064
600 PROLOGIS TR SH BEN IN [6-24-95 SMITH BARNEY INC 30.00 20,05 1 2,030.00 D.0as
00 PROLOGIS TR SH BEN IN (7-28-949 LEHMAN BROTHERS INC 25.00 19.55 3.775.00 0.066
6 PROLOGIS TR 5H BEN IN 07-28-99 PRUDENTIAL SECURITIE 24.00 1957 11,742,778 (1,066
500 PROLOGIS TR SH BEN IN (17-29-99 LEHMAN BROTHERS INC 25.00 19,43 971250 0067
400 PROLOGIS TR SH BEN IN 073094 J.B. MORGAN SECURITI 20.00 19.43 7.770.00 0,067
22,100 PROMLUIS HOTEL CORP CO 015.-25-04 LEHMANM BROTHERS INC 1,105.00 25.62 566,294 82 0.000
2900 PROMUS HOTEL CORP COM. (05-26-99 LEHMAN BROTHERS INC 145.00 2462 7390017 0.000
1900 PROMLUS HOTEL CORP COM  05-27-09 GOLDMAN SACHS & COMP 195,00 24.01 93.647.97 0.000
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MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST

LOGD PROMUS HOTEL CORPCOM  05-27-99  LEHMAN BROTHERS INC 500060 24,05 405000 0,000
RA00 PROMUS HOTEL CORPCOM 052899 CORRESPONDENT SERVIC 440,00 25.04 038006 0000
HOU PROMUS HOTEL CORP COM 060299  GOLDMAN SACHS & COMP 40,040 23182 1905248  0.000
400 PUR STORAGE INC COM U7-16-99  JEFFERIES & COMPANY 1600 26.48 059100 0.033
1000 PUB STORAGE INC COM 07-1999  ROBERTSON STEFHENS & 50,00 26,49 26.487.50  0.033
1000 PUB STORAGE INC COM U7-20:99  ROBERTSON STEPHENS & 50.00 26.14 2614280 0.013
1100 PUBR STORAGE INC COM 07-21-99  ROBERTSON STEPHENS & 155,00 25,66 79.55437 0034
2100 PUB STORAGE INC COM 07-22.89  ROBERTSON STEPHENS & 105.00 2531 51,15142 0034
160 PUB STORAGE INC COM 07-27-99  ROBERTSON STEPHENS & 5.00 2543 254250 003
1500 PUR STORAGE INC COM 07-28.99  ROBERTSON STEFHENS & 75.00 25.58 IBATIOS 0034
1,200 FUB STORAGE INC COM 07-20-89  ROBERTSOM STEPHENS & 60,00 2535 3042156 003
4,000 REGENCY RLTY CORPCOM  05.03-99  DONALDSON LUFKIN & J 24000 21.56 B6,24000  0.085
1,200 REGENCY RLTY CORPCOM  05-05-99  DONALDSON LUFKIN & J 60.00 21.55 2586000 0085
E.O00 REGENCY RLTY CORPCOM  05-11-89  DONALDSON LUFKIN & J 400,00 22.43 17940000 0082
2,200 REGENCY RLTY CORPCOM 052099  PAINE WEBBER GOVERMM 110.00 2218 4878500 DOR2
100 REGENCY HLTY CORPCOM 052199 PAINE WEBBER GOVERNM 5.00 2205 220500 0083
80D REGENCY RLTY CORPCOM 052199  PAINE WERRER GOVERNM 4000 2205 1764000 0.083
1200 REGENCY RLTY CORPCOM  06:0499  DONALDSON LUFKIN & ) 60.00 21 86 2623500 0084
0000 REGENCY RLTY CORP COM 061099  DONALDSON LUFKIN & J 1,000.00 2196 439.10600  0.083
9,100 REGENCY RLTY CORPCOM  (6-17-99  PRUDENTIAL SECURITIE 455.00 21.55 196,10500 0085
8,500 REGENCY RLTY CORPCOM  06-22.09 DONALDSON LUFKIN & J 425,00 2130 181,05000 0086
1500 REGENCY RLTY CORPCOM  06-24.99 DPONALDSDN LUFKIM &) T5.040 21,08 3157500 0,087
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MORGAN STANLEY R/E

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO PURCHASE COMMISSION COST FER TOTAL YIELD
OF 5HS 155UE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
|00 REGENCY RLTY CORP COM  06-25-9% DONALDSON LUFKIN & J 5.00 20,80 2,080.00 008E
2000 REGENCY RLTY CORPCOM  (6-28-99 DONALDSON LUFKIN & 1 10,040 2080 4, 16000 L08R
I BO0 SIMON PPTY GROLUP INC 05-26-19 JEFFERIES & COMPANY 7100 2948 53,059.50 (LR
1,600 SIMON PPTY GROLUP INC (5-27-99 JEFFERIES & COMPANY 144.00 2920 105, 106.68 00469
LEOD  SIMON FPTY GROUP INC 05-28-19 JEFFERIES & COMPANY T2.00 904 5227200 (R
1,600 SIMON PPTY GROUP INC (60154 JEFFERIES & COMPANY 144,00 2898 14,3 15.00 (11
2100 SIMON PPTY GROUP INC (6-07-99 ALEX. BROWMN & SONS, 155,00 2899 BEL.BG1.25 (069
4,600 SIMON PPTY GROUP INC (6-08-54 PRUDENTIAL SECURITIE 230.00 28.55 131,330.00 0070
GO0 SIMON PPTY GROUP INC (6-(1-4% PAINE WEBBER GOVERNM 3000 2843 17,085.00 0071
16,200 SIMON PPTY GROUP INC = 1 005 CORRESPONDENT SERVIC B10.00 28,43 AG0,485.00 0071
6l SIMON PPTY GROUP INC - 18-99 PAINE WERRER GOVERNM 0.0 20.05 17,4300 (0G0
10 SIMON FPTY GROUP INC D6-23-99 PRUDENTIAL SECURITIE 3.00 2543 2.842.50 0071
900 SIMOMN PPTY GROUP INC 06-24-99 JEFFERIES & COMPANY 3606 1789 25,104 78 0072
T SIMON PPTY GROUP INC (25498 GREEN STREET ADVISOR 3w 2743 19,197,580 {LELEE]
100 SIMON PPTY GROUP INC D6-28-99 GREEN STREET ADVISOR 35.00 26,89 29, 564.17 0075
200 SIMON PFTY GROUP INC (K- 29-59 GREEN STREET ADVISOR 45.00 27.05 2434311 0074
S.R00  SIMON PPTY GROLIP INC (-30-99 COWEN AND COMPANY 26104 2580 LN el s
00 SIMON PPTY GROLUP INC 07-29-04 PRUDENTIAL SECURITIE 12:00 26.54 T.962.00 0.076
5000 SIMON PETY GROUP INC 07-30-94 GOLDMAN SACHS & COMP 25.00 265,39 13.194.40 0,076
500 SMITH CHARLES E RESDN 07-13-59 DB CLEARING SERVICES 25.00 EEN 1633750 (063
700 SMITH CHABLES E RESDN 07-15-49 PAINE WERBER GOVERNM 35.00 3380 23660000 (LR
1000 SMITH CHARLES E RESDN 07-26-99 B CLEARING SERVICES 5000 34,05 24, 050,00 (W52
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MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N PURCIHIASE COMMISSION COST PER TOTAL YIELD
OF 5H ISSUE NATE BROKER PER UNIT EXTENSION SHARE COST 0N COST

00 SMITH CHARLES ERESDN  07-27-99 DB CLEARING SERVICES A0.00 M08 2724000  0.062
1100 SMITH CHAELES E RESDN 07-27-99 MERRILL LYNCH PIERCE 55.00 .18 3759250 0.062
00 SMITH CHARLES E RESDN (7-25-05 MERRILL LYNCH PIERCE 25.00 1155 16,775.00 (.063
300 STARWOOD HOTELS & RES 05:19-99 JEFFERIES & COMPANY 12.00 L 67 10,399 50 0017
2,100 STARWOOD HOTELS & RES (15-25-9% LEHMAN BROTHERS INC 10500 3374 70,854.00 0017
700 STARWOOD HOTELS & RES 05-26-99 JEFFERIES & COMPANY 28.00 33.02 2311344 (.08
500 STARWOOD HOTELS & RES  (5-26-99 SMITH BARNEY INC 25.00 32.30 16, 150,00 0018
3,700 STARWOOD HOTELS & RES  05-26-99 LEHMAN BROTHERS INC 185.00 12.39 119 83634 0018
1900 STARWOOD HOTELS & RES  05-27-99 LEHMAN BROTHERS INC 95.00 J2.30 6, 370,00 0,018
00 STARWOOD HOTELS & RES  (6-02-99 PAINE WEBBER GOVERNM 15,00 3255 9, 765.00 0.O18
3600 STARWOOD HOTELS & RES 0. 04-44 PAINE WEBBER GOVERNM 180,00 3215 11572632 0018
3600 STARWOOD HOTELS & RES 06-07-99 PAINE WEBBER GOVERNM 180.00 3141 113,059.44 0.019
400 STARWOOD HOTELS & RES (Ha-118-94 FIDELITY CAPITAL MAR 40.00 3105 24, 840,00 0019
2,700 STARWOOD HOTELS & RES (- (155 GOLDMAN SACHS & COMP 135.00 314 B4,088.26 0.019
3000 STARWOOD HOTELS & RES 06-10-99 GOLDMAMN SACHS & COMP 250.00 098 154.875.00 0019
B0 STARWOOD HOTELS & RES 06-17-99 PRUDENTIAL SECURITIE 40.00 J1.05 24, 840,00 0.019
BOO STARWOOD HOTELS & RES (-22-99 JEFFERIES & COMPANY 3200 1042 24,332.00 0.01%
1,900 STARWOOD HOTELS & RES [5-23-09 OREEN STREET ADVISOR 05.00 20.57 56,184.52 0.020
T STARWOOD HOTELS & RES 06-25-09 PRUDENTIAL SECURITIE 35.00 29,30 20,510.00 0zo
1,400 STARWOOD HOTELS & RES 07-08-09 MONTGOMERY SECURITIE T0.00 2879 40,309.92 0.020
000 STARWOOD HOTELS & RES (7-09-99 MONTGOMERY SECURITIE 400,00 2783 222 600,00 0021

00 STARWOOD HOTELS & RES  07-15-99 MONTGOMERY SECURITIE 35,000 27.80 5, 460,00 0,021
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MORGAN STANLEY R/E

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, PLURCHASE COMMISSION COST PER TOTAL YIELD
0OF SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST 0N COST
500 STARWOOD HOTELS & RES  07-16-99 MONTGOMERY SECURITIE 25.00 2796 13,977.80 Dozl
1,000 STARWOOD HOTELS & RES  (07-21-99 PAINE WEBBER GOVERNM A5.00 27.51 IN25E30 HREd |
L4000 STARWOOD HOTELS & RES  07-22-99 MONTGOMERY SECLRITIE T0K) 2743 38,395.00 .02l
4,800 STARWOOD HOTELS & RES  (07-23-99 MONTGOMERY SECURITIE 240,00 26.73 128,306,410 0,022
9 STARWOOD HOTELS & RES  07-27.99 1. MORGAN SECURITI 45,00 26,80 24, 120,00 D.oz2
1,000 STARWOOD HOTELS & RES  (07-28-%9 MONTGOMERY SECURITIE 50,00 27.05 27.050,00 0,022
A00 STARWOOD HOTELS & RES  (07-249.99 MONTGOMERY SECURITIE 30.00 27.05 16,230.00 0.022
7,000 TAUBMAN CTR INC COM 05-28-99 JEFFERIES & COMPANY 284,01 1348 05,703,03 0,071
T.200 TALUBRMAN CTR INC COM 0601 -9% WESTMINSTER RESEARCH 60,00 13.55 97 .560.00 {0,070
3,300 TAUBMAN CTR INC COM D6=07-54 ALEX, BROWN & SONS, 175.00 13,55 4742500 {1
6,200 TAUBMAN CTR INC COM (6-08-09 CORRESPONDENT SERVIC 3000 13.54 B3,256.06 0.070
9200 TAUBMAN CTR INC COM (H3-015-9% PAINE WERRER GOVERNM AGL00 13.49 124,081,32 071
U300 TAUBMAN CTR INC COM D&-10-9%9 FPAINE WEBBER COVERNM 465,00 13.49 12543375 0.oTl
500 TAUBMANCTR INC COM 07-15-99 PAINE WERRER GOVERNM 25.00 13.05 6,523.75 0.073
400 TAUBMAN CTR INC COM 07-19-99 PAINE WEBBER GOVERNM 20,00 12.93 5070000 0.074
500 URBAN SHOPPING CTRS | 05-12-99 GREEMN STREET ADVISOR 25.00 3204 16,021.30 0,069
3,300 VISTANA INC COM 07-19.00 MERRILL LYNCH PIERCE - 17.24 5689332 0,000
1,300 WISTANA INC COM 07-20-99 MERRILL LYNCH PIERCE —_— 17.28 2245750 0,000
1000 VISTAMNA INC COM 07-21-%9 MERRILL LYNCH PIERCE — 17.50 17,500.00 0.000
1,700° VISTANA INC COM 07-22-99 MERRILL LYNCH PIERCE — 17.27 29351 .69 0,000
300 VISTANA INC COM 07-23-90 MERRILL LYNCH PIERCE — 17.00 5, 1O 30 (0,000
1,000 VISTANA INC COM [7-26.00 MERRILL LYNCH PIERCE — 1675 16, 750.00 0.000
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MORGAN STANLEY RFE

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO)L PURCHASE COMMISSION COST PER TOTAL YIELD
OF 515 ISSUE DATE EROKER PER UNIT _EXTENSION  SHARE COsT ON COST

21 VISTANA INC COM 07-27-99 MERRILL LYNCH FIERCE — 16,63 332500 0000
N0 VISTANA INC COM (7-30-49 MERRILL LYNCH PIERCE -_ 1675 5,025.00 0,000
3000 VORNADD RLTY TR COM (5-29-99 COWEN AND COMPANY (RN 55 106.713.00 0049
200 VORNADO RLTY TR COM {17-27-99 PRUDENTIAL SECURITIE 800 .54 6.908.00 0050

00 VORNADO RLTY TR COM 07-28-99 LEHMAN BROTHERS INC 25,00 3405 17.025.00 1.051

RO VORNADO RLTY TR COM 07-28-9% PRUDENTIAL SECURITIE 40,00 34.30 27 440.00 0051

200 YVORNADO RLTY TR COM 07-28-99 JEFFERIES & COMPANY 12,00 304 10.212.00 .051

A0 VORNADO RLTY TR COM (§7-29- PRUDENTIAL SECURITIE 12.00 M4 1021200 0,051
3900 WYNDHAM INTL INCCL A (-29-99 COWEN AND COMPANY 295.00 4.08 24,079,67 £.000

03,400 20,134,750.75
WILLIAM BLAIR

15,000 ¥HEORG GULFSTREAM AER  05-12-99 FAINE WEBBER GOVERNM 1.080.00 30 977368920 000
4300 ACXIOM CORP COM 05-07-99 SMITH BARKEY INC — 2550 109,650,040 [LIEAH]
1700 ADCTELECOMMUNICATIO  05-07-99 SMITH HARNEY INC — 4325 73,525.00 0L000
8,200 AMERN MGMT SYS INCCO 050599 LB MORGAN SECURITI — 098 25401058 (L0000
0000 AMERN MGMT SYSINCCO  05-11-.99 JP MORGAN SECURITI — 079 92365500 0000
4000 AMERN MGMT SYSINCCO  07-28-99 IR MORGAN SECURITI - 29,69 118, 764.00 0,000
19,500 APPLIED PWR INC CL A 07 30-5%9 ROBERTSOM STEPHENS & 11000 28.31 552,045.00 0002
400 BIOGEN INC COM (15155 GOLDMAN SACHS & COMP —_ 9438 37,750,00 (3,000
500 BISYS GROUP INC COM 05-07-99 SMITH BARNEY INC — 51325 25.625.00 0,004
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WILLIAM BLAIR PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999
MO PURCHASE COMMISSION COST FER TOTAL YIELD

OF SHS ISSLE DATE BROKER EXTENSION  SHARE COST ON COST

2100 CHROBINSON WORLDWID  05-07-9% ALEX, BROWMN & S50NS, Tt X300 6941125 0008
1100 CATALINA MARKETING CO  05-07-9% ALEX, BROWN & SONS, .0 B6.25 §4,872.25 00
S0 DALLAS SEMICONDUCTOR  (05-06-99 SMITH BARNEY INC J0.00 46,19 23.072.50 (004
4,000 DEVRY INC DEL COM 070 -9% WEEDEN AND & CO 240000 4.0 86, 161.20 0000
6,600 DEVRY INC DEL COM (7-02-9% WEEDEN AND & CO 306,00 2441 161,236.02 (000
11600 DEVRY INC DEL COM 07-06-99 WEEDEN AND & CO 6.0 1446 283, 748.76 0000
20,000 ELECTR ARTS COM -1 6-5% 1R MORGAN SECURITI — 4976 995,198 00 (00
5,000 ELECTR ARTS COM - 17-9% 1P MORGAN SECURITI — 50.06 250,312.50 0000
4,000 ELECTH ARTS COM (7= 20-9% 1B MORGAN SECURITI - 54.049 219.964.80 0000
1,600 FASTENAL COCOM 05-07-99 BAIRD, ROBERT W & CO — 49.63 T9,400.00 .000
W FISERV INC COM 05-07-95 SMITH BARNEY INC — 075 35.775.00 0.000
8000 FISERV INC COM 07-26-04 BAIRD, ROBERT W & CO — 365 245222 40 (0000
1,500 FISERV INC COM 07-27-59 BAIRD, ROBERT W & CO — 324 48,562.50 0000
6,250 FISERV INC COM 072999 BAIRD, ROBERT W & CO — Hrna 191,473.13 (1.0
1400 HARLEY DAVIDSON INC C 05-06-99 CLEARY GULL AND REIL 84,00 3744 BOL400.00 0003
1,300 HCR MANOR CAREINCCO  05-06-99 AMITH BARNEY INC TR.00 2381 10,953.00 (L0000
9) HELLER FINLINCCL A 05 (-5 SMITH BARNEY INC 54,00 2131 24,579.00 003
3,300 HELLER FIMNL INC CLA 05-17-99 MORGAN STANLEY & CO 192.00 26.08 89,856.96 0.2
L 100 HELLER FINL INCCL A 05-17-99 INVESTMENT TECHNOLOG 93.00 2808 AT.040.87 0.012
25000 HELLER FINL INC CL A (¥5-18-99 MCDOMNALD AND COMPANY 1 SO0 28.81 T20:250.00 00
J3S00 IMS HLTH INC COM STK 07-28-9% MONTGOMERY SECURITIE 2,010,00 28.91 YHE,6249.05 (LR
5500 INTIMATE BRANDS INC C (L35 HAMBRECHT & QUEST 330,00 3269 289,767.50 0010
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WILLIAM BLAIR

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

ML, FURCHASE COMMISSION COST PER TOTAL YIELD
0OF SHS 1551E DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
13,000 INTIMATE BRANDS INC & [ £34- 0 HAMBRECHT & QUEST TRON) 5352 690, 709.40 0010
13,175 INTIMATE BRANDS INC C O7-29-54% FIRET BOSTON CORPORA 790 50 443 F83,784.35 0012
4404 [HON MTMINC DEL COM 05-17-99 HEAR, STEARNS, SECUR 26040 2425 12431364 0,00
4501 [HEN MTHN INC BEL COM 05-18:99 BEAH, STEARNS, SECUR 270,00 AT 129.036.15 0.000
Tid) IRON MTHN INC DEL COM 051999 BEAR, STEARNS, SECUR 42,06 & 6] 20,069,63 0,000
200 TRON MTN NG DEL COM (1520050 BEAR, STEARNS, SECLIE 138.00 20.08 fif, R4 | 0,000
5400 | IRON MTN INC DEL COM (5-20. 00 INVESTMENT TECHNOM.OKG 162.00 29,16 157,437 00 DN
2200 IRON MTNINC DEL COM (152 1.4 INVESTMENT TECHNOLOG 6,00 2864 0345878 (1E¥0
EE00  TRON MTN NG DEL COM 052499 HEAR, STEARMNS, SECUR S2500 29.02 25541296 {1, (¢¥1
SIHH TRON MTN INC DEL COM [15:25-99 HEAR, STEARMS, SECUR M0, K0 2B A6 142,316.50 10,060
2K IRON MTHN INC DEL COM -02-99 BEAR. STEARMS, SECUIR 12100 2044 58.870.00 0.0k
600 IROMN MTN ING DEL COM 06-03-59 BEAR, STEARMS. SECUR 216.00 20 &) 1003, 543 44 0.000
21,500 IRON MTMINC DEL COM [0 BEAR, STEARNS, SECLIR 1,240,000 2943 632,708 65 10,00
600 [RON MTN INC DEL COM [45-£08-4 BEAR, STEARNS, SECUR 36.00 .62 17,773 50 {100}
XKL TRON MTN INC DEL COM 06-(R- 4 BEAR, STEARNS, SECUR GO0 29 64 29.685.00 0.000
60, IRCIN MTN INC DEL COM 6= 190 HEAR, STEARNS, SECUR 3600 W62 17,773.50 0,000
3400 TROM MTN INC DEL COM (M- 1 1-42 BEAR. STEARNS, SECUR 200300 20.76 10017346 L]
Eald)  LINEAR TECH CORP COM (15-06-99 GOLDMAN SACHS & COMP -— 56,50 Q00000 (L00z2
L2100 MATTEL INC COM [15-(6- 90 SMITH BARNEY INC 126.00 2574 5406875 0.013
[0 MICROCHIP TECH INC CO (5= 157-40 EMITH BARNEY INC — 4213 5470250 {106K)
AN MOLEX INC CL A 0507949 SMITHHARNEY INC — 2813 7, SO0, £ fLixI3
2,700 MECINDL DIRECT INC C (150 SMITH BARMNEY 4O 162 00 2006 54,162/00 13, 0o
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WILLIAM BLAIR

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 199%

N PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE CosT ON COST

700 NORTHN TR CORP COM 05-06-99  GOLDMAN SACHS & COMP - B9.63 62737.50 0010
4,500 OFFICE DEPOT INC COM D506-99  SMITH BARNEY INC 276.00 2125 773850 0000
5600 PATTERSON DENTALCOC (50699  BAIRD, ROBERT W & CO - 34,00 19D 40000 0,000
7,500 PATTERSON DENTALCOC 051199 BAIRD, ROBERT W & CO — 35,13 26343750 0,000
70 PATTERSON DENTALCOC  05-1299  DAIRD, ROBERT W & CO — 15,56 26671875 0,000
4000 PATTERSON DENTALCOC 060799 BAIRD, ROBERT W & CO — 15,49 14195000 0,000
1,600 PATTERSON DENTALCOC  06-14-09  BAIRD, ROBERT W & CO - 3494 5591152 0000
5000 PAYCHEN INC COM D6-02-99  GOLDMAN SACHS & COMP 28 65 143,237.50  (.008
25000 PAYCHEX INC COM 060399 GOLDMAN SACHS & COMP = 28.76 71906250  0.008
5800 PAYCHEX INC COM 060499 GOLDMANSACHS & COMP = 2845 167,33000 0,008
19,600 PAYCHEX INC COM 06-1099  GOLDMAN SACHS & COMP - 26,86 52642072 0,008
800 ROYAL CARIBREANCRUIS  05:07-99  WILLIAM O'NEIL 48.00 ITET 029500 000
4900 ROYAL CARIBBEAN CRUIS  05-12.80  MERRILL LYNCH PIERCE 294 00 6,49 17880737 0009
3200 ROYAL CARIBBEAN CRUIS 051489  MEHRILL LYNCH PIERCE 192.00 .06 12179200  0.009
4000 ROYAL CARIBBEANCRUIS  (5-1799  MERRILL LYNCH PIERCE 240,00 3781 I51,24000  0.009
3.900 ROYAL CARIBBEAN CRUIS  (5:2599  MERRILL LYNCH PIERCE 234,00 38.94 I51850.79 0009
2E00 SHARED MEDSYSCORPC  05-0609  ALEX, BROWN & SONS, 168,00 5734 16056376 0014
1,300 STSTR CORPCOM 050799 WILLIAM (FNEIL 78,00 86 69 260050 D006
5400 TRANSACTION SYSARCHI  (5-17-99  ROBERTSON STEPHENS & — 3226 17421750 0,000
4200 TRANSACTIONSYS ARCHI  05.28.99  SMITH BARNEY INC - 32.06 I34638.56 0,000
12,500 TRANSACTION SYS ARCHI 060299 INSTINET £25.00 3225 403,10375  LL000
13,500 TRANSACTION SYSARCHI  06-02:99  INVESTMENT TECHNOLOG 405,00 3229 43593040 0.000
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WILLIAM BLAIR

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO, FURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
7.500 TRANSACTION SYSARCHI  06-03-90  SMITH BARNEY INC — a2 MOL0TAS 0000
2000 TRANSACTION SYSARCHI  06-10-99  SMITH BARNEY INC - 34.08 BH,15620  0.000
2,500 TRANSACTION SYSARCHI 061099  INVESTMENT TECHNOLOG 75.00 M4.06 85.15325  ono
2000 TRANSACTION SYSARCHI  06-11-99  SMITH BARNEY INC - 34,40 6960500 0,000
2000 TRANSACTION SYSARCHI  06-14-99  SMITH BARNEY INC — 417 6834100 0000
M0 TRANSACTIONSYSARCHI  06-1599  SMITH BARNEY INC - 3406 1702885  0.000
2000 TRANSACTIONSYSARCHI  06-16:99  SMITH BARNEY [NC —_ 35.15 7030000 0.000
1,000 TRANSACTION SYSARCHI  06-17-99  SMITH BARNEY INC — 3508 3518060 D000
1000 TRANSACTION SYSAKRCHI  06-18-99  SMITH BARNEY INC — 3444 1443750 pooo
S0 TRANSACTION SYSARCHI  06-21-99  SMITH BARNEY INC - 3426 1713140 0,000
7,500 TRANSACTION SYSARCHI  06-25-99  SMITH BARNEY INC = 16.84 2656250 0.000
3,500 TRANSACTION SYSARCHI 062899  SMITH BARNEY INC — 17.50 1325560 noon
2100 USFREIGHTWAYS CORPCO  05-06-39  ALEX, BROWN & SONS, - 17.25 TRI00 0,010
1,700 VISIO CORP COM 050699 ALEX, BROWN & SONS, —_ 2713 4611250 0000
8000, WILLIAMS SONOMA INCC 061093 1P MORGAN SECURITI 480,00 30,06 048000 oo
11,500 WILLIAMS SONOMA INCC  06-11-99 1P MORGAN SECURITI 690,00 308 IS5 0000
6000 WILLIAMS SONOMA INCC  06-14-% 1P MORGAN SECURITI 36600 372 19345130 poog
6400 WILLIAMS SONOMA INCC 061599 1P MORGAN SECURITI 384,00 anm3 19798272 o000
TOM0 WILLIAMS SONOMA INCC  07-23-99  THOMAS WEISEL PARTNE 420.00 35,44 454500 0000
4000 WILLIAME SONOMA INCC  07-26-99  THOMAS WEISEL PARTNE 240,00 606 14424000 DM
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WILLIAM BLAIR PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
MO PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS I551TE DATE BROKER PER UNIT EXTENSION  SHARE COST OM COST
4,500 WILLTAMS SONOMA INCC 07-28-9 THOMAS WEISEL PARTNE 270,00 37.60 168,201.35 0.000
562625 19,.164,917.57
IRIDIAN ASSET MGT

6,400 #REORG EQUITABLE CO35 05-14-99 COLDMAN SACHS & COMP 220,00 68, 34 43736512 (.00
1000 #REORG EQUITABLE COS (15-17-99 CITATION GROUP 1 50.00 66,72 200, 160,60 0.002
1,508 #REORG EQUITABLE COS (5-18-949 CITATION GROUP 75,00 67,62 101.427.15 0,002

56) #REORG EQUITABLE COS 05-19.59 GOLDMAN SACHS & COMP 25.00 67.42 33,707.95 (.002

g #REORG EQUITABLE COS 052809 GOLDMAN SACHS & COMP I5.00 659,73 20,918.34 0002

3A00 #REORG EQUITABLE COS D6-01 -94 CITATION GROUP 17000 G930 231562714 .02
5600 #HEORG EQUITABLE COS D6.08-99 GOLDMAN SACHS & COMP 430,00 £7.59 SEL25766 0002

100 #REORG EQUITABLE COS 062599  LEHMAN BROTHERS INC 5.00 66,56 GAR625 0002

00 #REORG EQUITARLE COA 7-21-99 FIRST BOSTON CORPORA 15.00 65.95 19,785.54 0.003

2d) WREORG EQUITABLE COS 07-30-99 FIRST BOSTON CORPORA 10,00 64,55 12.069.72 0,003

1L #REORC PROVIDENT COS 05-06-99 OFPENHEIMER & CO IN S0.00 39.21 3920910 R
2,600 #REORG PROVIDENT COS [15-28-59 CITATION GROUP 130,00 3932 102,223.68 0o10
5,500 AMGEN INC COM D5-20-24 RAYMOND JAMES — 63.66 A50,106.35 {000
TN AMGEN INC COM 05-20-99 BEAR, STEARNS, SECUR — G262 438,307 80 0000
4400 AMGEN INC COM 05-21-99 RAY MOMND JAMES — 6276 276,124.64 OL000
3000 AMGEN INC COM (13-24-49% GOLDMAN SACHS & COMP - 61.90 31567878 D.000
440 AMGEN INC COM 03-25-99 GOLDMAN SACHS & COMP — 6l.62 271,13764 0000
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IRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M, PURCHASE COMMISEION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
1500 AMGEN INC COM 05-28-99  GOLDMAN SACHS & COMP = 63.00 9463815 0.000
11,700 AMGEN INC COM (06-10-99 REAR, STEARNS, SECUR - 5394 631, 10034 0000
00 AMGEN INC COM 06-22-99 PAINE WEBBER GOVERNM - 33.06 1591875 0,000
5,600 AMGEN INC COM 06-23-99 FAINE WERBER GOVERNM -— 5355 209.857.04 .000
1,500 BAUSCH & LOMB INC COM  (6-23-99 FIRST BOSTON CORPORA T5.00 T1.50 107,255.25 014
1300 BAUSCH & LOMB INC COM  06-24-59 FIRST BOSTON CORFORA 65.00 7335 93,360.20 o4
500 BAUSCH & LOMB INC COM  (6-25-99 FIRST BOSTON CORPORA 25.00 T3 16,363.70 0014
T00 BAUSCH & LOMB INC COM  (6-28-99 FIRST BOSTON CORPORA 35.00 7421 SR 0 (FRITE
3,200 BAUSCH & LOMB INCCOM  07-21-99 CITATION GROUP 160.00 T2 231,300.48 Q.014
200 BALUSCH & LOMB INC COM  07-22-99 HAMBRECHT & QUEST 10,00 12,22 4,444 85 0ora
00 BAUSCH & LOMB INC COM  (07-22.99 HAMBRECHT & QUEST 15.00 71.55 21, 465.00 0.014
500 BAUSCH & LOMB INC COM  07-23-9% HAMBRECHT & QUEST 25,00 71.79 35.897.20 00
|60 BAUSCH & LOMB INCCOM  07-26-99 CITATION GROUP B0.00 T2.88 116.609.12 D014
700 BAUSCH & LOMB INC COM  07-27-949 HAMBRECHT & QUEST 35.00 73,13 L1915 o4
2,100 BECTON DICKINSON & CO  05-056-99 PIPER JAFFRAY INC 105.00 38,36 B0,608.08 0.008
3,000 BECTON DICKINSON &£ CO 05-14-99 CITATION GROUP 100,00 708 74,100.00 0.009
T0O BECTOMN DICKINSON & CO - 05-17-94 COWEN AND COMPANY 35.00 3679 2575552 0.00%
2400 BECTON DICKINSOMN & CO 05-18.99 COWEMN AND COMPANY 120,00 36,88 HB.520.40 0.008
1.1 BECTON DICKINSON & CO 05-21-89 COWEN AND COMPANY 55.00 37.05 40,7535.00 0009
4,600 BECTON DICKINSON & CO 07-28.09 BEAR, STEARNS, SECUR 230.00 2125 §25329.76 0012
3200 BECTON DICKINSON & CO 07-29-99 BEAR, STEARNS, SECUR 160,00 27.17 B6,936.88 0.012
33K BECTON DICKINSON & CO (§7-25-95 FIRET ALBANY CORPORA 1650} 2724 H9,905.53 n.alz
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IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD

OF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

13,800 BELL ATLC CORP COM 05-14-99  CITATION GROUP 690,00 56.56 8057078 0.027
2,900 BELL ATLC CORP COM 05-13-99  CITATION GROUP 145.00 5744 166,585.57  0.026
2,400 BELL ATLC CORP COM 05-19-89  CITATION GROUP 120,00 56.91 13657200 0027
1,000 RELL ATLC CORP COM 052099  DONALDSON LUFKIN & J 50,00 5549 5558840 0027
3,500 CABLEVISION SYS CORP 06-18-99  DONALDSON LUFKIN & J 175.00 70,00 24498670  0.000
2,400 CABLEVISION SYS CORP 06-21-99  FURMAN SELZ MAGER DI 120,00 £9.38 166,518.24  0.000
700 CABLEVISION SYS CORP 06-22-99  DONALDSON LUFKIN & J 35,00 7197 50380.2  0.000
300 CABLEVISIONSYSCORP 062399  DONALDSON LUFKIN & J 15.00 £9.99 099784 0.000
1,200 CABLEVISION SYS CORP 062599 DONALDSON LUFKIN & I 0,00 6931 B3.776.68  0.000
200 CABLEVISION 5YS CORP 06-28-99  DONALDSON LUFKIN & J 10100 69.77 1395450 0,000
2,100 CABLEVISION SYS§ CORP 06-30-99  DONALDSON LUFKIN & J 105,00 6098 14694771  0.000
400 CABLEVISION SYS CORP  07-07-99  DONALDSON LUFKIN & | 20.00 68.37 2734980 0.000
4,000 CABLEVISION SYS CORP 072399  DONALDSON LUFKIN & J 2006000 69.92 27969360 0000
300 CABLEVISION SYS CORP 07-26-99  DONALDSON LUFKIN & I 15.00 £9.92 097456 0.000
2,100 CABLEVISION SYS CORP 07-28-99  CITATION GROUP 105,00 7193 15104838 0.000
2,400 CABLEVISION SYS CORP 072999  DONALDSON LUFKIN & J 120,00 7021 168,499.68 0,000
1,300 CABLEVISION SYS CORP 07-30-99  DONALDSON LUFKIN & J 65,00 70,30 9138870  0.000
00 CENTOCOR INC COM (5.24.99  MERRILL LYNCH PIERCE . 4317 064061  0.000
300 CENTOCOR INC COM 052599  MERRILL LYNCH PIERCE = 44.30 1328994 0000
300 CIGNA CORP COM 07-28:99  MORGAN STANLEY & CO 15.00 87.17 2615037 0013
2,800 CIGNA CORP COM 07-29-99  MORGAN STANLEY & CO 145.00 8808 25541837 0013
3,300 CIGNA CORP COM 07-30:99  PAINE WEBBER GOVERNM 165.00 8529 136987 0013
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IRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NG, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS 155UE DATE BROKER PERINIT EXTENSION SHARE COUST ON COST
7000 COMCASTCORPCLASPL  (05-05-99  JEFFERIES & COMPANY - 72.53 507,734.50 0.001
4,600 COMDISCO INC COM 05-06-99  CITATION GROUP 230,00 24.14 1105228 0.004
1,000 COMDISCO INC COM 05-07-99  MORGAN STANLEY & CO 50,00 2315 BUAISH0 0004
1900 COMDISCO INC COM 05-11-99  CITATION GROUP 95,00 26.04 4948474 0003
1,200 COMDISCO INC COM 05-17-99  CITATION GROUP 0,00 .30 25,154.72 0004
400 COMDISCO INC COM 052499  MONTGOMERY SECURITIE 20,000 2442 ues08 0004
600 COMDISCO INC COM 05-27-3%  HAMBRECHT & QUEST 30,00 2191 434888 0.004
1,900 COMDISCH INC COM 053890 HAMBRECHT & QUEST 9500 2422 4502702 0004
3.900  COMDISCO INC COM DE-01-99  CITATION GROUP 195,00 2387 9307935  0.004
4,500 COMDISCO INC COM D6-02-99  CITATION GROUP 225,00 231.55 10597275 0,004
LAUD  COMDISCO ING COM 06-03-99  HAMBRECHT & QUEST F0.04) 24,50 WI05A8 0o
4,700 COMDISCO INC COM DA-11-99  CITATION GROUP 235.00 21.64 101,715.81 0,004
20 COMBISCO INC COM 06-14-99  HAMBRECHT & QUEST iy 2195 4,390.14  0.004
2700 COMDISCO INC COM 06-15-99  HAMBRECHT & QUEST 135,00 21.76 SETS605 0004
2900 COMDISCO INC COM 07-28-99  CITATION GROUP 145.00 24.87 T2I24.06  0.OM
200 COMSATCORPSER | COM  06-14.99  FIRST BOSTON CORPORA 10.00 .28 605576 0008
L7000 COMSAT CORPSER | COM  07-02-99  OPPENHEIMER & CO. IN B5.00 14.47 58,500.17  0.005
300 COMSAT CORP SER | COM 07-D6-99 FIRST BOSTON CORPORA 15.00 34101 10,233.75 (005
4,500 CONVERGYS CORP COM 05-14-99  PRUDENTIAL SECURITIE 22510 17.59 7915230 0000
900 CONVERGYS CORP COM 05-1899  PRUDENTIAL SECURITIE 45.00 1735 1561248 0.000
1600 CONMVERGYS CORP COM 05-25-99  PRUDENTIAL SECURITIE B0 17.55 TROR000 0000
LA CONVERGYS CORP COM 05-26-0%  PRUDENTIAL SECURITIE 55,00 17.45 19,199.07 0000
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IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
W, PURCHASE COMMISSION COST PER TOTAL YIELD
OIF SHS 155UE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST

1,300 CONVERGYS CORP COM 05-27-99 PRUDENTIAL SECURITIE 165,00 17.55 ST.915.00 0.000
LIOD CONVERGYS CORP COM 6-01-99 PRUDENTIAL SECURITIE 55.00 18,05 19,855.00 [LEL ]
1300 CONVERGYS CORP COM 3-003-99 PRUDENTIAL SECURITIE G65.00 18.05 23,465.00 0.0
1300 CONVERGYS CORPCOM (6-(8-54 PRUDENTIAL SECURITIE 0500 15,05 23.465.00 0.000
400 CONVERGYS CORP COM 06-08-09 PRUDENTIAL SECURITIE 20,00 18.05 7.220.00 00K
2,500 CONVERGYS CORP COM - 10084 BEAKR, STEARNS, SECUR 125.00 17.99 4496875 0,000
1500 CONVERGYS CORP COM D6 10-09 PRUDENTIAL SECURITIE T5.00 18.03 27.040.35 {0,000
LM CONVERGYS CORFCOM G- 16-99 PRUDENTIAL SECURITIE 6:5.00 2033 26,434,585 DL000
1400 CONVERGYS CORP COM (- 1 7-99 PRUDENTIAL SECURITIE 70,00 21.31 29.838.34 0,000
2300 CONVERGYS CORP COM 06-18-499 PRUDENTIAL SECURITIE 115,00 21,54 4454545 0.000
2.200 CONVERGYS CORP COM (-2 | 0% PRUDENTIAL SECURITIE 110,00 21.54 47.395.70 0000
1700 CONVERGYS CORF COM [i5-22.55 PRUDENTIAL SECURITIE B5.00 2032 16,239.4) 0,000
2000 CONYERGYS CORP COM (-23-99 FRUDENTIAL SECURITIE 155.00 20.55 6370841 0.000
4300 CONVERGYS CORF COM 06:24-94 PRUDENTIAL SECURITIE 215.00 20.40 BT, 738,006 (000
4000 CONVERGYS CORP COM 06-25-99 PRUDENTIAL SECURITIE 200.00 2091 83,654 80 0L000
230 CONVERGYS CORP COM (6-28-9% PRUDENTTAL SECURITIE 1150 2104 48,397.52 0.000
6 1M CONYVERGYS CORP COM (6-29-4¢ PRUDENTIAL SECURITIE 30500 20,91 127,506.25 (10D
1L 1N CONVERGYS CORP COM 16-30.50 CITATION GROUP 505,00 19.87 200,728.41 .00
6,71 CONVERGYS CORP COM 0701949 PRUDENTIAL SECURITIE 335.00 2073 138,874 92 11000
10 CONVERGYS CORFE COM 070290 PRUDENTIAL SECURITIE 50.00 a7 20.9659.20 UL
T CONVERGYS CORF COM 07-02-99  INVESTMENT TECHNOLOG 35.00 2098 14,691.25  0.000
0 CONVERGYS CORP COM 07-06-90 CITATION GROLUP 45.00 Z2.58 2031840 0.000
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IRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, FURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 155UE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST
600 CONVERGYS CORP COM 07-23-099 PRUDENTIAL SECURITIE 30,00 20.30 12, 180,00 0,010
500 DUN & BRADSTREETCORP  (17-22-99 GOLODMAN SACHS & COMP 25,00 43R 17.189.00 0.021
500 DUN & BRADSTREET CORP  07-23-99 GOLDMAN SACHS & COMP 40,00 M0 2121052 0,021
200 DUN & BRADSTREET CORP  07-26-99 GOLDMAN SACHS & COMP 14100 3428 6,856 46 0.021
800 EQUIFAX INC COM 05-06-99 J.E. MORGAN SECURITI 40,00 3585 28682 40 001
S0 BEQUIFAX INC COM 05-13-99 HAMBRECHT & QUEST 25.00 3723 18,613.65 0.009
300 EQUIFAX INC COM (15| 454 HAMBRECHT & QUEST 1500 36.57 10,971.36 0009
400 EQUIFAX INC COM 05-17-99 HAMBRECHT & QUEST 20,00 .30 14,520.00 0,008
500 EQUIFAX INC COM 05-18-99 HAMBRECHT & QUEST 25.00 36.55 1827340 {1,005
00 EQUIFAX INC COM (15-28-59 WARBURG DILLON READ 35.00 35.09 25,194.12 0o
800 EQUIFAX INC COM 06-01-99 WARBLURG DILLON READ 40,00 3593 28,743 52 TRV
[ 100 EQUIFAX INC COM (602849 WARBURG DILLON READ 55,00 36,39 031 20 0,005
1,700 EQUIFAX INC COM 07-14-99 CITATION GROUP B5.00 1544 £0,250.89 0o
3900 EQUIFAX INC COM 07-21-99 FIRST BOSTON CORPORA 195.00 48 134,477.46 NI
1,300 EQUIFAX INC COM 7249 FIRST BOSTON CORPORA 65,00 107 44,286,372 00
00 FINOVA GROUP INC COM - 10-9% ROBERTSOMN STEPHENS & 40,00 5079 41,429,12 0013
1,300 FINOVA GROUP INC COM 07-26-99 CITATION GROUP 65.00 46.09 5992337 noIs
1600 - FINOVA GROLP INC COM 07-27-99 CITATION GROUP ROL0G 46.82 T4.916.00 0.015
BOD  FINOVA GROUP IMNC COM 07-28-94 CITATION GROUP 30,00 46,34 27,806,770 0015
3,000 GALILED INTL INC COM 05-27-99 MORGAN STAMLEY & CO — 45.00 135,000,00 0,08
2,500 GALILED INTL INC COM 06-17-99 CITATION CROUP 125.00 4830 12075125 00T
2,000 GALILEQH INTL INC COM (- 150 CITATION GROUP 100,00 49,34 OB 64RO 0,007
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IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COST PER TOTAL YIELD
(F SHS IS51UE DATE BROKER PFER UNIT EXTENSION SHARE COST ON COST

700 GALILED INTL INC COM 07-27-99 CITATION GROUP 35.00 49,89 3492391 0,007
2,700 GEN DYMAMICS CORPCOM  05-17-99 CITATION GROLUF 135.00 643 173,967.21 0014
500 GEM INSTR CORP DEL CO 035-24.99 LEHMAN BROTHERS INC 25.00 40.30 20,150.00 0.0400
1,400 GEN INSTR CORFP DEL CO (15-25-99 LEHMAN BROTHERS INC 70,00 RG] 54,059 32 0,000
1,300 GEN INSTR CORP DEL CO 05-28-94 CITATION GROUP 75.00 3837 57.361.60 0.000
100 GEM INSTR CORP DEL CO 06-10-99 DONALDSON LUFKIN & 1 5.00 36,78 3.677.60 0,000
LIo0 GEN INSTR CORP DEL CO (6-23-54 DB CLEARING SERVICES 33,00 40,05 44,055.00 0.050
1,600 GENZYME CORP COM 05-28-99 GOLDMAN SACHS & COMP —_ 4047 6G5,551.04 (000
800 GENZYME CORF COM 06-0]-09 GOLDMAN SACHS & COMP — 41,76 33,406.16 0,000
300 GENZYME CORP COM (501200 GOLDMAN SACHS & COMP - 4247 21,232 80 0,000
1,0 GENZYME CORP COM [6-03-99 GOLDMAN SACHS & COMP - 41,90 41.897.10 0,000
12,400 GTE CORP COM -28.99 BONALDSON LUFKIN & 426.00 70.05 BGE. 50644 0.026
5600 GTE CORP COM 06-29-04 DONALDSON LUFKIN & 1 224,00 0o.R7 391,245,012 0,026
3900 GTE CORPCOM D6-30-09 DONALDSON LUFKIN & 1 195,00 T2.00 280,826,532 0.026
1500 GTE CORP COM 07-09-599 MORGAMN STANLEY & CO 7500 7284 109,258.20 0.025
L6y GTE CORPCOM 07-13-949 FURMAN SELZ MAGER DI RO.0O 7244 | 1550828 0.025
1400 GTE CORF COM 07-29-99 CITATION GROLUP T0.00 7480 104, 71956 D025
T GTE CORP COM 07-30-99 GOLDMAN SACHS & COMP 35.00 T74.78 52.342.50 D.025
11600 HARRIS CORF COM 05-12-99 MORGAN STANLEY & CO SEOL00 A8.56 447,290,20 0,024
21600 HARRIS CORP COM 05-13-49 MORGAMN STANLEY & CO 1,080,040 3023 851,608.08 (024
6,000 HARRIS CORPCOM 05-14-04 MORGAN STANLEY & CO 300K 38.52 231,0498.80 0.024
200 HARRIS CORP COM 05-28-99  BUCKINGHAM RESEARCH [0.00 37.79 7.558.74 0.025

[ £ saquemdag

68

GE51



IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF 5H 155UE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

400 HARRIS CORP COM 06-01-30  BUCKINGHAM RESEARCH 20,00 I7.62 I5M4632  002s
100 HARRIS CORP COM 06-02-99  BUCKINGHAM RESEARCH 5.0 37,49 174869 0.025

W00 HARRIS CORP COM 060399 BUCKINGHAM RESEARCH 15.00 .13 143897  0.025
400 HARRIS CORF COM 06-04-99  BUCKINGHAM RESEARCH 20,00 39,08 |563106 0024
2000 HARRIS CORP COM 062499  BUCKINGHAM RESEARCH 100.00 30,92 TAEIVO0 0028
500 HARRIS CORP COM 05.25.99  BUCKINGHAM RESEARCH 25.00 37.57 1878275 0025
3200 HARRIS CORF COM 07-16-39  CITATION GROUF 160.00 384 12195036 0.025
1,700 HARRIS CORP COM 07-19-99  DONALDSON LUFKIN & J 85.00 787 6438108  0.025
1900 HARRIS CORP COM 07-20-89  DOMALDSON LUFKIN & ) 95.00 36.54 6943531 0.0%6
2000 HARRIS CORP COM 07-21-99  CITATION GROUP 10000 653 7305140 0026
2300 LORAL SPACE & COMMUNI 050399  UNTERBERG HARRIS 11000 19.34 4264546 0000
2700 LORAL SPACE & COMMUNI 050590  CITATION GROUP 135.00 1£.03 4867884 0.0
3,100 LORAL SPACE & COMMUNI  (7-07-99  LEHMAN BROTHERS INC 155.00 19.05 SH055.00 D000
9400 LORAL SPACE & COMMUNI  07-09:69  CITATION GROUP 470,00 19.16 [B008520  0.000
1,400 MCKESSON HBOC INCCOM  05:06-99  BEAR, STEARNS, SECUR 70,00 36.21 S0.68582 0006
2800 MCKESSON HBOC INCCOM  05-20:99  GOLDMAN SACHS & COMP 140100 19.25 10991082 0.008
1500 MCKESSON HBOC INCCOM  07-22.99  GOLDMAN SACHS & COMP 7500 3120 4681455  0.007
1600 MCKESSON HBOC INCCOM  07-23-99  GOLDMAN SACHS & COMP 8000 3150 SOA07.04 0007
1,200 NCR CORP COM 05-03-99  LEHMAN BROTHERS INC 0,00 4097 4916760 0.000
1,500 MCR CORP COM 050499  LEHMAN BROTHERS INC 75.00 43,18 B4TTTZ0 0000
[,500 MCR CORP COM 05-0599  LEHMAN BROTHERS INC 7500 42,94 BLAISES 0000
2700 MNCRCORPCOM 50490 CITATION GROUP 135.00 A4S V461716 0,000
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IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST

2,500 WCR CORP COM 050799 LEHMMAM EROTHERS INC 125,00 40.73 10183250 0.000
5,500 NCR CORP COM 05-10-99  LEHMAN BROTHERS [NC 275.00 4122 2671770 0.000
2200 NCR CORP COM 05-11-99  LEHMAN BROTHERS INC 110,00 4246 V341530 0.000
6l NCR CORP OO {153-24-54 LEHMAN BROTHERS INC 30,00 3999 2399250 0,000
3800 NCR CORP COM 052709 CITATION GROUP 190,00 1828 |45,479.58 0.000
4,000 NCR CORP COM 052899 CITATION GROUP 200,00 3925 I56.989.60  0.000
2600 NCR CORP COM 06-02-99  CITATION GROUP 130,00 39.19 101.88594 0000
BOU MCR CORP COM 0A-03-99  LEHMAN BROTHERS INC 30.00 40,05 2403000 0,000
M0 NCR CORP COM 06-04-99  LEHMAMN BROTHERS INC 45,00 41.75 WSTIST 0000
500 MCR CORPCOM 072199 LEHMAN BROUTHERS INC 25.00 47.5% 2379000 0.000
400 NCR CORP COM 07-2299  LEHMAN BROTHERS INC 20,00 47,93 19,017012  0.000
1,300 NEXTEL COMMUNICATION — 05-10-99  MERRILL LYNCH PIERCE = 3770 4901208  0.000
2200 NEXTEL COMMUNICATION 061199  MERRILL LYNCH PIERCE = 702 BIdS4 12 0.000
960 NEXTEL COMMUNICATION  06-14-99  MERRILL LYNCH PIERCE - VR L0 0.00
5000 ONLINE RES & COMMUNIC  06-04-99 1B MORGAN SECURITI - 14,00 7000000 0.000

| 800 RALSTON-RALSTON PURIN  06-24-99  SMITH BARNEY INC o000 28.98 5116580 0013
1800 RALSTON-RALSTONPURIN = DG-25:99  SMITH BARNEY INC 90,00 2939 5290020 0013
1300 RALSTON-RALSTON PURIN  [4-28-90 SMITH BARNEY INC H5,00 2961 38,495 86 0.013
2000 RALSTOM-RALSTON PURIN 062999  SMITH BARNEY INC 00641 2988 5976020 0.013
12000 RALSTON-RALSTON PURIN 063099 SMITH BARNEY INC 0,00 29.80 3576086 0013
300 RALSTON-RALSTON PURIN  07-01-99  SMITH BARNEY INC 5,00 30,02 902886 0003
20000 RALSTON-RALSTON PURIN  07-02-99  SMITH BARNEY INC 10000 30,03 GO.06520 0013
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IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

00 RALSTON-RALSTON FURIN  07-06-99 SMITH BARNEY INC 25.00 081 14,905.50 0013
1500 RALSTON-RALSTONPURIN  07-07-99  INVESTMENT TECHNOLOG 75,00 3007 4509825 0013
1,700 RALSTON-RALSTOM PURIN  07-07-99 SMITH BARNEY IMNC B5.00 30,08 51,127.50 0013
1,500 RALSTON-RALSTON PURIN  07-08-99 SEMITH BARMEY INC 75.00 30.28 45.427.20 0013
1,200 RALSTON-RALSTON PURIN  07-09-99 CITATION GROUP 60,00 3059 36,702.12 0m3
1,600 RALSTON-RALSTON FURIN - 07-12-99 CITATION GROUP B0.00 30.00 48,000.96 0.013
1000 RALSTON-RALSTON PURIN  07-13.99  SMITH BARNEY INC 50,00 042 041850 0013
3000 RALSTON-RALSTON PURIN  07-14-99 SMITH BARNEY INC 10000 06T 61,343.20 om3
2700 RALSTOMN-RALSTON PURIN  07-15-9% SMITH BARNEY INC [35.00 3013 81,339.39 0013
00 RALSTON-RALSTON FURIN  07-15-99 SMITH BARNEY INC 15.00 30.05 5.015.00 0.m3
1100 RALSTOMN-RALSTON PURIN  07-16-99 SMITH BARNEY INC 35,00 3004 33,156,53 0013
1,000 RALSTON-RALSTOM PURIN  07-15-99 EMITH BARNEY INC 50,00 30.00 2999760 D013
|.500 RALSTOMN-RALSTON PURIN  07-20-99 SMITH BARNEY INC Q0,00 3008 54.151.20 0013
K RALSTON-RALSTON PURIN  07-2]1-99 CITATION GROUP 45.00 29.98 26.978.67 0013
100 RALSTON-RALSTOM PURIN - 07-22-99 INVESTMENT TECHNOLOG 5.00 30,05 3,005.00 ]
1300 RALSTOMN-RALSTOM FURIN  07-22-99 SMITH BARNEY INC H5.00 30,12 39,149.50 0.013
1,300 RALSTON-RALSTON PURIN  O7-25-0% SMITH BARNEY INC 65,00 30,23 39.295.10 03
1000 RALSTON-RALSTON PURIN  07-26-99 CITATION GROUP 50,00 30.05 30,049.30 0013
1,000 RALSTON-RALSTON FURIN.  07-27-99 SMITH BARNEY INC 50.00 0.5 30,153.30 0013
1,300 RALSTON-RALSTOMN PURIN  07-28-99 SMITH BARNEY INC 65.00 30,18 923476 0013
1,000 RALSTOMN-RALSTON PURIN.  D7-29-99 EMITH BARNEY IMNC 55.00 29,87 A2 E5T.TT 0013
LAOD BRALSTOM-RALSTON PURIN {F7-30-449 SMITH BARNEY INC G 2987 £3.953.20 0013
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IRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. FURCHASE COMMISSION COST I'ER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST 0N COST
4700 RITEAID CORP COM (5-03-59 CITATION GROUFP 235.00 24.86 116,836,583 0018
8400 RITE AlD CORP COM (15-04-9% CITATION GROUP 420,00 27.67 232,430,52 0ole
4,000 RITE AID CORP COM 05-28-99 THOMAS WEISEL PARTNE 200,00 25.07 100,270,580 (1]
200 RITE AID CORP COM 06-01-99 GOLDMAN SACHS & COMP 10.00 25.05 5,010,040 s
10,500 RITEAID CORPCOM (- 10-99 GOLDMAN SACHS & COMP 525.00 24.11 253,145,558 009
2600 RITEAID CORP COM 07-13-99 GOLDMAN SACHS & COMP 130,00 2247 58.410.56 0.020
LEOD SILICON GRAPHICS INC U5-07-949 LEHMAN BROTHERS INC 20.00 12.58 2164634 0,000
4200 SILICON GRAPHICS INC (05-26-99 CITATION GROUP 210.00 12.74 53,497 .08 0,000
230 SILICON GRAPHICS INC Di-01-99 MONTGOMERY SECURITIE 115.00 12.51 28,776.22 0000
2600 SILICON GRAPHICS INC (G-02-99 CITATION GROUP 136,00 12.46 3240406 0.0080
TA00 SILICOM GRAPHICS INC O-03-9% PRUDENTIAL SECURITIE 37500 12,63 94 870.50 0,000
200 SILICON GRAPHICS INC (- 159 PRUDENTIAL SECURITIE [0k 12.67 253476 0.000
G SILICON GRAPHICS INC - 14-99 FRUDENTIAL SECURITIE 30.00 12.63 7,580.88 (000
700 SILICON GRAPHICS INC U6-15-9% PAINE WEBBER GOVERNM A5.00 13.08 9,133.67 (000
8O0 SILICON GRAFHICS INC (3= 16-99 FAINE WEBBER GOVERMNM 40,00 13,00 1047504 0.000
1900 SILICON GRAPHICS INC (-1 7-949 LEWCO SECURITIES 95.00 1330 25,270.00 0.000
6K BILICON GRAPHICS INC UG- | 8-54 PAINE WERBER GOVERNM 3000 1330 1.977.00 (rp00
L1000 SILICON GRAPHICS INC 06-21-5% PAINE WEBBER GOVERNM 55,00 13,18 14,492 .50 (R
6,100 SNYDER COMMUNICATION  06-10-99 LF. MORGAN SECURITI 305.00 31,47 191,962.12 0000
5500 SNYDER COMMUNICATION  07-01-90 1P MORGAN SECURITI 275.00 i et 172,587 .25 LAE N
7M. SNYDER COMMUNICATION  07-02-99 1P MORGAN SECURITI A3 ax3| 2254731 0,000
I8 SNYDER COMMUNICATION  07-06-99 CITATION GROUP 80,00 LR | ST.438.90 0.000
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IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION SHARE COST ON COST
1600 SNYDER COMMUNICATION  O7-06-99 PDONALDSON LUFKIN & J Ai.00 JLED 50,880.00 1004
5800 SMNYDER COMMUNICATION  OF-07.99 NOMNALDSON LUFKIN & J 294000 3104 | RO0A8.38 .00
1,500 SMYDER COMMUNICATION  O7-08-99 DONALDSON LUFKIN & 1 175.00 31.20 108,210,500 0.000
2400 SHNYDER COMMUNICATION  O7-09-% DONALDRION LUFKIN & J 1 2000 o7 7456080 0,000
GO0 SNYDER COMMUNICATION — 07-12.99 DOMNALDSON LUFKIN & J 30,00 099 1859346 0,060
4000 SNYDER COMMUNICATION 071399 DONALDSON LUFKIN & 1 200,00 333 121.330.80 0.000
16,2K SNYDER COMMUNICATION  07-14-99 CITATION GROUP B10.00 30,20 4409 291 84 0.000
13,200 SNYDER COMMUNICATION 07-15-99  DONALDSON LUFKIN & J 660.00 0.14 WT896.16  0.000
1000 SNYDER COMMUNICATION  (07-16-99 DONALDSON LUFKIN & 1 50.00 3005 30,050.00 0.000
12000 SNYDER COMMUNICATION  U7-19-99 DONALDSON LUFKIN & 1 G000 042 35,298,854 (060
2300 SOLUTIA INC COM STE 15-06-99 MONTGOMERY SECURITIE 1 15.00 2304 53,003.04 0,001
LA00 SOLUTIA INC COM STK 05-07-09 CITATION GROUP 70,00 2385 3339126 0.001
1300 SOLUTIA INC COM STK 05-11-09 MAXUS CORP 65,00 2382 I0.966.26 0,001
1000 SOLUTIA INC COM STK ¥5-12-99 MAXUS CORP 50.00 22.91 2290100 (L0
2500 SOLUTIA INC COM STK D5-13-99 MAXLS CORP 125,000 2308 57.704.75 0001
2,000 SOLUTIA INC COM STK (15-14.99 MAXUS CORP 100,00 2196 47.929.00 0,001
9 SOLUTIA INC COM STK (5~ 15-0% MAXLUS CORP 45.00 2340 21,061.98 0001
1A SOLUTIA INC COM STK 05-21-99 EMITH BARMNEY INC 55.00 23.05 25,355.00 0,061
600 SOLUTIA INC COM STE 15-21-99 MONTGOMERY SECURITIE 30,00 23.05 13,830.00 001
BOD SOLUTIA INC COM STK 05-24.99 SMITH BARNEY INC 40,083 304 1843432 (.41
3,200 SOLUTIA INC COM 5TR 0525949 SMITH BARNEY INC 160,00 TLER 1321536 000
L300 SOLUTIA IC COM 5TR 15-26-99 SEMITH BARMEY 1M 65,00 2271 951663 0,001
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IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SH5 ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
2200 SOLUTIA INC COM STK 052799 CITATION GROUP L1000 243 4934622 0001
1100 SOLUTIA INC COM STK 05-28-99  SMITH BARNEY INC 55,00 22,34 2456894 000
1,700 SOLUTIA INC COM 5TE 06-01-98  CITATION GROUR #5.00 2271 61108 Dol
500 STJUDE MED INC COM 031999 MONTGOMERY SECURITIE 25.00 32.40 16,20005  0.000
700 ST JUDE MED INC COM 05-28-89  MONTGOMERY SECURITIE 35.00 3292 2304505 000
100 THREE COM CORP COMMO 061899 )P MORGAN SECURIT] - 28.38 SO60L78  0.000
1.800 THREE COM CORPCOMMO  04.21-99 1P MORGAN SECURITI == 29.73 5350500 0.000
3900 THREE COM CORPF COMMO  06-21-99  MERRILL LYNCH PIERCE - 20,88 651250 0.000
6.800 THREE COM CORP COMMO  (6-2299  MERRILL LYNCH PIERCE — 3162 21501872 0,000
3400 THREE COM CORP COMMO  06-2309  MERRILL LYNCH PIERCE — 2775 04,34592 0000
25200 UN CARBIDE CORE COM 05-17-99  LEHMAN BROTHERS INC 1,260.00 55.20 139111056 0016
1AM UNUMPROVIDENT CORP C 07-30-99 CITATION GROLUP G500 51.96 67,552.04 0on
A WHIRLPODL CORP COM 05 10-99 DONALDSON LUFKIN & J 15.00 6992 20,975.64 0.019
400 WHIRLPOOL CORP COM 051899  GOLDMAN SACHS & COMP 20,00 66,58 2663180 0020
2700 WHIRLFOOL CORP COM 05-19-99  CITATION GROUP 135,00 £6.25 I7RA733E 0020
600 WHIRLPODL CORP COM 062299 HAMBRECHT & QUEST BO.00 6768 (0828352 0020
Y WHIRLPOOL CORP COM [M-23-99 HAMBRECHT & QUEST 5.00 6805 &, 805.00 0.019
675,500 26,519,101.13
FIDELITY MGMT
4700 ARBOTT LAB COM Da-23.99 MONTGOMERY SECURITIE 235.00 4184 206,202 .40 0.015
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N PURCHASE COMMISSION CUST PER TOTAL YIELD
OF SHS 155UE DATE BROKER EXTENSION  SHARE COST ON COST
19,300 ABBOTT LAB COM UE-24-09  MONTGOMERY SECURITIE G500 4363 42 006,59 0015
8200 AFFYMETRIX INCOC-CAP  05-13-99  FIRST BOSTON CORPORA — 3550 20010000 0000
12400 AFFYMETRIX INC OC-CAP  (05-14-99  FIRST BOSTON CORPORA — 34.50 42780000 D.K0
17,100 ALBERTSON 5 INC COM 052599  DONALDSON LUFKIN &) R55.00 5177 919.496,07 0013
7.500 ALBERTSON 8 INC COM (15-25:99  DONALDSON LUFKIM & ) 375.00 54.33 407,507 .25 0.013
7,500 ALLTEL CORP COM 07-22.99  MONTGOMERY SECURITIE 375.00 72.53 54395850 o018
12400 ALTERA CORF COM 07-16-8%  GOLDMAN SACHS & COMP — 41.87 51915576 0000
0,600 ALTERA CORP COM 07-30-9%  DONALDSON LUFKIN & J — 36,49 111673782 (.00
03 AMBACFNCL GROUPCOM 070199  GOLDMAN SACHS & COMP 460,00 58,33 SI6.64U50 D007
100 ANADARKO PETROCORPC  O7-01-99  PRUDENTIAL SECURITIE 500 3593 559250 0005
400 ANADARKO PETROCORPC  07-01-99  NEUBERGER AND BERMAN 12.00 3591 1436244 0005
4000 ANADARKO PETROCORPC  07-1599  INVESTMENT TECHNOLOG 160,00 a1zl 0764960 0005
3,700 ANADARKOPETRO CORPC  07-15-99  MORGAN STANLEY & CO 185.00 36.84 136,322.06 0005
1900 AMADARKO FETROCORPC  (7-16:99  MORGAN STANLEY & CO 95,00 LRl TO496.65 0005
200 ANADARKO PETROCORPC  07-16-99  INVESTMENT TECHNOLOG 4.00 37.03 TAI028 U005
16400 ANADARKOPETROCORPC  07-1999  MONTGOMERY SECURITIE 201,00 645 30785872 0.005
12.500 ANHEUSER-BUSCH COMBA  07.20.99 GOLDMAN SACHS & COMP 625.00 TT67 YT0.845.00 0015
28,800 AT & T CORP COM STK 05-06-99  NEUBERGER AND BERMAN 864,00 6181 1,783,056.86 0014
11,100 AT HOME CORP COM SER 06-07-99  MERRILL LYNCH PIERCE — 02 88 1L03NS1250 0000
Y400 AT HOME CORP COM SER 07-08-99  BEAR, STEARNS, SECUR - 5581 552,543,758 [L.0KHR
M AT HOME CORP COM SER 07-15-99  INSTINET 400 a7.52 950400  0.000
11 AT HOME CORP COM SER =155 INSTINET 23200 AT .46 S50, 507.00 10N
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, FURCHASE COMMISSION COST PER TOTAL YIELD
0F SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
LBOD AT HOME CORP COM SER 07-16-9%9 INSTINET 36.00 4654 R4.480.30 (L0040
200 AT HOME CORP COM SER 07-21-99 INSTINET 4,00 46.65 9,329.00 0.000
2600 AT HOME CORP COM SER (7-21-99 MERRILL LYNCH FIERCE — 4615 119.978.56 0,000
1500 AT HOME CORF COM SER 07-22-99 MERRILL LYNCH PIERCE _ 45.56 15946105 0,000
£.100 AT HOME CORF COM SER 07-22-99 MERRILL LYNCH PIERCE == 4580 371.461.14 0.000
19,100 AT HOME CORFP COM SER 07-30-49 MERRILL LYNCH FIERCE — 4598 B78,133.96 (000
19,800 BRINKER INTL INC COM 07-13-99 GARDNER RECH & CO S90.00 28.24 559,243 08 0.000
300 CIGNA CORP COM 05-06-99 MONTGOMERY SECURITIE 25.00 90,52 45,307.R0 0013
90 CIGNA CORP COM 05-06-99 MONTGOMERY SECURITIE 45.00 8017 21,148.50 0.013
600 CIGNA CORP COM 05-07-99 MONTGOMERY SECURITIE 30,00 91.75 55051.14 0.013
BOD  CIGNA CORP COM 05-07-9%9 MONTGOMERY SECURITIE 40,00 U2.88 74,303 84 0.012
L0 CIGNA CORF COM 05 [ 099 MONTGOMERY SECURITIE 35.00 97.06 106, 769,63 0012
3900 CIGNA CORP COM (5-10-99 MONTGOMERY SECURITIE 195.00) 95.24 37144419 0.012
G600 CIGNA CORP COM 05-11.99 DOMALDSON LUFKIN & 1 F30,00 97.15 G41,184.72 0012
16900 CVE CORP COMSTK (¥7-28-99 GOLDMAN SACHS & COMP B 5.00 48.62 B21,732.08 0.004
2000 DST 5YS INC COM DE-09-99 FAHNESTOCK AND COMPA 10,00 5276 10,552.50 0.000
100 DT 8YS INC COM (- 105 HERNSTEIN, SANFORD C 5.00 52,55 5,255.00 D000
1200 DIT §Y8 INC COM 06-10-99 MORGAN STANLEY & CO LEEEE] 5296 63,557.70 (000
100 DST SYS INC COM 0= 1 1-9%9 INSTINET 200 53.13 531298 (000
100" DST 8YS INC COM 06-11-49 MORGAN STANLEY & CO 5.00 53.05 5.305.00 (LN
600 DST SYS INC COM 06-14-99 COWEN AND COMPANY 30,00 5311 A1928.16 .00
500 DST SYS INC COM - 15-44 COWEN AND COMPANY 25.00 5402 2701185 0,000
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FIDELITY MGMT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST 0N COST
400 DST SYS INC COM - 1659 COWEN AND COMPANY 20,00 5477 21,907.24 (000
100 DST 5YS INC COM (617499 COWEN AND COMPANY 5.00 5510 5.509.72 {0600
0 DSTSYS INC COM (- 18-99 COWEN AND COMPANY 1 5.00 5598 16,795.35 0.000
i DSTSYS INC COM (M5-21-99 COWEN ANDCOMPANY 5.00 56.60 5.660.06 0,000
W0 DETSYS INC COM -23-49 FAHMESTOCK AND COMPA 10,08 5844 1168732 0,000
N0 DSTSYSINC COM (-24-499 OARDNER RECH & CO. 10,00 S8.00 11,600,500 LA
100 DETSYS INC COM 06-25-99 FAHNESTOCK AND COMPA 5,00 5834 583444 0.000
300 DSTSYS INC COM (-28-44 GARDKER RECH & CO. I 5000 5823 17,465.67 0000
0 DETEYS INC COM (#5-20.99 GARDNER RECH & CO. 10,00 9.7 11,954.80 0,000
300 DSTSYS INC COM (¥a-30-9% GARDNER RECH & CO, 15.00 61.26 18,377.04 .00
00 DSTSYSINC COM 07-01-9% FAHNESTOCK AND COMPA 10,00 (.60 12.531.56 03,0000
300 DSTSYS INC COM (17-02-99 GARDNER RECH & CO. 15,00 68,64 20,5929 0,000
100 DST SYS IMNC COM (7-02-99 FAHMNESTOCE AND COMPA 5.00 64,10 6,409 75 13000
200 DST SYS INC COM 07-06-99 GARDNER RECH & CO. 10,00 6828 13,655.43 0,000
100 DST S5YS INC COM O7-13-99 GARDNER RECH & CO. 5.00 6912 6,91 1.84 0.000
200 DSTSYS INC COM 07-15-9% GARDNER RECH & CO. (0,00 fE.67 13,725.62 0.000
WO DT EYS INC COM 07-16-04 GARDNER RECH & CO. 1 5.00 67.24 2007103 0.000
2304 DSTSYS INC COM 07-19-99 GARDNER RECH & CO. 1 15.00 67.41 15504346 0.000
600 DSTSYS INC COM 07-20-99 INSTINET 12000 67.02 40,212.00 UL E
600 DST 5Y5 INC COM (77699 IMSTINET 12,00 658 39,949.50 (000
1,900 DST SYS INCCOM 07-28-99 COWEN AND COMPANY 95.00 66.93 127,157,350 LLEEEAE
00 DYNEGY INC COM STR 133 1 =00 DR CLEARIMG SERVICES A DD 2005 16,039 68 0,002
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FIDELITY MGMT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO, PURCHASE COMMISSION COSTPER  TOTAL YIELD
{F SHS 1SSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

10 DYNEGY INC COM STK 06-16-99 DB CLEARING SERVICES 5,00 20,05 200500 0002
400 DYNEGY INC COM STK 06-17-99  DAIN RAUSCHER 20,00 20,24 BO9SOD 0002
2 DYMNEGY INC COM 5TK 06-18-99  DAIN RAUSCHER 10.00 025 405044 D002
K00 DYNEGY INCCOM STK 06-21-99  NEUBERGER AND BERMAN 24,00 20,50 1640136  0.002
100 DYNEGY INC COM STK 06-22-99  GARDNER RECH & CO. 5.00 20,68 2,067.50  0.002
200 DYNEGY INC COM STK 06-23-99  MONTGOMERY SECURITIE 10,00 0.55 411000 0002
K DYNEGY INC COM STK D6-23.98  INVESTMENT TECHNOLOG 400 20,56 10008 o002
400 DYNEGY INC COMSTK 062390 MONTGOMERY SECURITIE 20,00 20,55 821832 0,002
K DYNEGY INC COMSTE 06-23.90  GARDNER RECH & CO. 10.00 2056 411170 0002
100 DYNEGY INC COM 5TK 06-24-99  INVESTMENT TECHNOLOG 2.00 20.65 206450 0002
BU0 DYNEGY INC COM STE 06-24-99  GARDNMER RECH & CO. 30,00 2056 1233702 0.007
1400 DYNEGY INC COM STK D6-25.99  GARDNER RECH & CO. 70,00 20,24 23008 0.002
100 DYNEGY INC COM STK D6-28-99  GARDNER RECH & CO. 15,00 2030 608082 0002
300 DYNEGY INC COM 5TK 6-29:99  GARDNER RECH & CO. 15.00 2030 609000 0002
30 DYNEGY INC COM STK 06-10-99  GARDNER RECH & CO. 15.00 20.28 608499 0002
400 DYNEGY INC COM STK 07-01-99  GARDNER RECH & CO. 20,00 2009 5024 0002
WK DYNEGY INC COM 5TK 07-02-99  SMITH BARNEY INC 15.00 2141 642330 0002
1,000 DYNEGY INC COM STE (17 <0694 SMITH BARNEY IMC S0.00 2167 21,669.90 (.002
W0 DYNEGY INC COM 5TK O7-07-99  SMITH BARNEY INC 15.00 2273 BHGB0 0002
600 DYNEGY INC COM STK DT-0899  LEWCD SECURITIES 30,00 27 49 1349556 0002
1,500 DYNEQY INC COM STK D7-09.99  LEWCD SECURITIES 75.00 22,98 3446625 0002
2300 DYNEGY INC COM STK 07-12:99  LEWCD SECURITIES LES.00 2249 5265482 0002
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, FURCHASE COMMISSION COST PER TOTAL YIELD
OF sH 1S5UE DATE RROKER PER UNIT EXTENSION  SHARE COST 0N COST
00 DYNEGY INC COMSTE 07-12-99 INVESTMENT TECHNOLOG 4.00 2386 457276 0002
1.000 DYNEGY INC COM STK 07-13-99 LEWCO SECURITIES 1 50,00 22.67 GE.000.70 0.002
6,500 DYNEGY INC COM STK 7-14-99 LEWCO SECURITIES 125.00 2253 146,451 50 0002
1,100 DYNEGY INC COM STK 07-14-09 LEWCO SECURITIES 55,00 2242 24.661.23 0002
4,100 DYNEGY INCCOM STK 07-15-09 LEWCO SECURITIES 205,00 2249 92 19875 0002
T00 DYNEGY INC COM STK [7-29-90 ABN AMRD SECURITIES 35,00 24,05 16,535.00 0.002
2000 DYNECQY INC COM 5TK 07-29.54 ABN AMRO SECURITIES 106,00 24.05 48,100.00 0.002
100 DYNEGY INC COM STK (7-30-99 MERRILL PROFESSIONAL 5.00 24.05 2,405,081 0.002
100 DYNEGY INC COM STK 07-30-9%9 INVESTMENT TECHNOLOG 200 24.15 2.414.50 (.002
4800 EMCCORPMASS COM 07-29.99 CITATION GROUP 240.00 B1.41 20476224 0.000
2300 EMC CORPMASS COM 07-29-99 CITATION GROUP 115.00 61,28 140,940.78 0000
4,100 EMC CORP MASS COM 07-30-949 CITATION GROUP 205,00 6147 25202249 (.000
00 EMC CORPMASS COM 07-30-09 CITATION GROUP 40,00 G1.66 49,328.00 0000
23400 EMERSON ELEC COCOM (G-24-09 GARDNER RECH & CO. 1, 170.00 .52 1,556,589.06 Loe
1200 EXXON CORF COM 05-03-4949 FIRST BOSTON CORPORA 60,00 8492 101, 00,76 0oy
500 EXXON CORPCOM 05-03-09 FIRST BOSTON CORPORA 25.00 B6.13 43,067.20 0019
500 EXXOM CORP COM 05-03-99 FIRST BOSTON CORPORA 40.00 B5.75 68,599.12 0,019
GO0 EXXON CORP COM 05-03-99 FIRST ROSTON CORPORA 45,00 BS5.44 16,897.17 0019
300 EXXON CORPCOM 05-0-95 INVESTMENT TECHNOLOO 6.0 B6.53 26,049.75 (8
2,800 EXXON CORPCOM 05-04.09 FIRST BOSTON CORPORA 140,00 86,66 242,647 44 0018
1,400 EXXON CORP COM 05-D4-59 FIRST BOSTOMN CORPORA T, 86,50 121,100.26 LR
10100 EXXON CORP COM 06-213-99 CITATION GROUP S05.00 TE.18 TRDSGT S0 n._n:n
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FIDELITY MGMT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

ML, FURCHASE COMMISSION COST 'ER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COsT
8700 ENMA, COM DVB/A FA 07-16-99 ROBERTSON STEPHENS & 435.00 T0.58 6l 05122 0015
400 HEWLETT-PACKARDCOCO  05-18-99 INSTINET 800 9079 36,317.32 0.007
L300 HEWLETT-PACKARDCOCO  05-18-99 DONALDSON LUFKIM & J 65.00 9189 119,461.29 0006
208) HEWLETT-PACKARD COCO  (5-18-99 SMITH BARNEY INC 10000 Y588 191.757.40 0.006
LA0O HEWLETT-PACKARDCOCO  05-18-99 DONALDSON LUFKIM & J S0.00 95.13 171,238 68 0,00
10,400 HEWLETT-PACKARD COCO  (15-19-99 GARDNER RECH & CO. S20.00 9404 9771.971.52 £1.006
6,700 HEWLETT-PACKARDCOCO  (05-19-99 SMITH BARNEY INC 335,00 94.25 631,477 68 (.006
1600 HONEYWELL INC COM (05-11-99 LEWCD SECURITIES #0.00 102 46 163,928.16 0.011
11,200 HOMEYWELL INC COM (5-12-5% LEWCO SECURITIES S60.00 102.74 1, 150,738.40 oot
21000 HUMAN GENOME SCIENCE  (7-22.99 FIRST BUSTOMN CORPORA — 5097 07,043,572 0.0A00
a0l HUMAN GENOME SCIENCE  07-21-9% FIRST BOSTON CORFORA — 5053 20,210.00 0.000
1200 HUMAN GENOME SCIENCE  (77-26-99 MERRILL LYNCH PIERCE - 50,88 61.051.92 LRI
ES0 HUMAN GENOME SCIENCE  07-27-99 MERRILL LYNCH PIERCE = alny 44.191.16 0.000
W0 HUMAN OENOME SCIENCE  (07-28-9% MERRILL LYNCH PIERCE _ 52.00 1 560000 (1000
a0 HUMAN GEMOME SCIENCE  (7-29-99 MERRILL LYNCH PIERCE - 5165 265936 UXLE
60 HUMAN GENOME SCIENCE. 073099 MERRILL LYMNCH PIERCE 5204 3122172 L0040
600 ILLINGYVA CORP COM (-1 64 SMITH BARNEY INC 30,00 2801 16,603,458 (.044
100 ILLINOVA CORF COM [ -0 INVESTMENT TECHNOLOG 2,00 28105 2.805.13 0.044
100 ILLINOVA CORP COM =1 7-59 INVESTMENT TECHMOLOG 2.00 27.93 2,792.603 .04
500 ILLINOVA CORP COM (- 175 PAINE WERBER GOVERNM 25.00 2830 14, 5000 1043
500 ILLINOVA CORP COM O6-17-99 SMITH BARMEY INC 25.00 2812 14,061 85 .04
200 ILLINOVA CORP COM 06-17-99 STATE STREET BROKERA 10,00 2793 598500 (1044
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FIDELITY MGMT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT _EXTENSION  SHARE COST___ ONCOST

100 ILLINOVA CORP COM 06-18-99  NEUBERGER AND BERMAN 3.00 28.28 282800  0.043
100 ILLINOVA CORP COM 06-18-99  SMITH BARNEY INC 5.00 2830 283000 0043
300 ILLINOVA CORP COM 06-18-99  SMITH BARNEY INC 15.00 28,40 BSI009 0043
500 ILLINGVA CORP COM 06-18:99  SMITH BARNEY INC 25,00 2543 1421250 0043
LOOO  ILLINOVA CORP COM U6-21-99  SMITH BARNEY INC 50.00 28.05 28,05000  0.044
400 ILLINOVA CORF COM 06-21-99  PAINE WEBBER GOVERNM 20,00 28.14 11,254.80 0044
300 ILLINOVA CORP COM 06-22-99  PAINE WEBBER GOVERNM 15.00 28.36 8,506.56 D043
400 ILLINOVA CORP COM 06-23-99 DB CLEARING SERYICES 20,00 27.74 1,095.00 0,044
100 ILLINGVA CORP COM 062399 INVESTMENT TECHNOLOG 200 2743 278325 0044
500 ILLINOVA CORP COM (16:24-99  PAINE WEBBER GOVERNM 25,00 1173 13.866.55  0.044
100 ILLINOVA CORE COM 06-2499  INVESTMENT TECHNOLUG 2,00 27.77 297700 0044
500 ILLINOVA CORP COM 062599 PAINE WEBBER GOVERNM 25,00 2501 1400405 D044
200 ILLINOVA CORP COM 06-25.99  SMITH BARNEY INC 10.00 27.50 556000  0.044
SO0 ILLINOVA CORP COM 06-28-99  COWEN AND COMPANY 25.00 27.80 13.90000 0044
00 ILLINOVA CORP COM 062099  COWEN AND COMPANY 35,00 27.76 1943263 0.044
1000 ILLINOVA CORP COM 06:30-99  COWEN AND COMPANY 50,00 2738 737610 0.045
200 ILLINOVA CORP COM 07:0199  INVESTMENT TECHNOLOG 400 27721 SAS400  0.045
300 ILLINOVA CORP COM 07-01-99  COWEN AND COMPANY 15.00 2711 813402 D045
6,600 INTUIT COM 06-11-99  HAMBRECHT & QUEST - #2.13 S42,02500 0,000
6,200 INTUIT COM 06-28-99  FIRST BOSTON CORPORA - 85.00 52700000 0.000
7700 LILLY ELI & CO COM 06-30-99  GARDNER RECH & CO 385.00 68.66 52867122 0013
1,500 LILLY ELY & CO COM 06-30:99  GARDNER RECH & CO. 75.00 TLO4 106,561.00 0012
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
4,100 LILLY ELY & CO COM -0 -5 GARDNER RECH & €0, 205.00 gER 303,351.21 0012
4,400 LILLY ELI & CO COM 07-15-9% WARBURG DILLON READ 20,06 7617 F36,018.76 0012
5200 LILLY ELI & CO COM 07-15-9% WARBURG DILLON READ 26000 552 394,192 32 0012
15,900 LILY ELL & COCOM (1-28-99 CITATION GROUP T25.00 67.67 1075,261.62 0013
15,500 LUCENT TECHNOLOGIES | 07-26-99 NEUBERGER AND BERMAN 101750 6581 1,217,392.50 0.001
2,830 LYCOS INC COM 07-08-99 INSTINET 5660 107.60 4.514.5] (L000
000 LYCOS INC COM 07-08-99 B THADE SERVICES 1000 107.38 107,360,580 0000
400 LYCOS INC COM 17-11g-44 ROBERTSON STEPHENS & - 106.72 42,688.96 (000
100 LY OO INC COM 07-N8-49 INVESTMENT TECHNOLOG 200 10833 10,3325 (U000
T LYCOS INC COM (¥7-08- 99 INSTINET 14,00 105, |4 T3,697.09 0.000
3 MBIA INC COM (5-03-99 GOLDMAN SACHS & COMP 15,08 68.63 20,588.22 0.011
600 MBIA INC COM 05-04-99 COLDMAN SACHSE & COMP 0,00 69.59 41,754.96 0.011
800 MBIA ING COM 05-05-99 DONALDSON LUFKIN & 1 4000 69.15 55,2288 o001
1,000 MEIA INC COM 05-06-99 DONALDSON LUFKIN &1 50,00 6322 64921930 .00
M MBIA INC COM (5-07-99 DONALDSON LUFKIN & J 15,00 G503 20,710,240 0.011
I MEBIA INC COM 05-10-949 DONALDSON LUFKIM & ) 25.00 69.63 3481585 0,011
N MBIA INC COM 051 1-99 SCHWAB, CHARLES 9.00 LRk 2],087.50 0ol
1200 MBLA INC COM (151 2- 5 DONALDSON LUFKIN &1 6,00 Tk B4,077.28 i
2000 MBIA INC COM U5-13-99 DONALDSON LUFKIN & ) 10,00 71.34 14,268 (4] 0o
1,400 MBIA INC COM 05-14-99 DONALDSON LUFKIN & 1 000 G562 97.461.00 0.0
900 MDBIA INC COM 05-17-9% DONALDSON LUFKIN &1 450 65,03 62,123.94 o.anl
1200 MBIA INC COM 05-18-2% CONALDSON LUFKIN & 1 60.00 68.83 52,594.20 0.011
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COST PER TOUTAL YIELLD
OF SHS ISSUE DATE BROKER FER UNIT EXTENSION SHARE COST ON COST
3H) MBIAINC COM (13-19.54 DONALDSON LUFKIN & J 15.0 0K, 55 20,565.00 0011
4,200 MBIA INC COM (05-205949 DONALDSON LUFKIN & J 210.0% 58.55 2RTO10.00 (LM R
600 MBIA INC COM 05-21-99 DONALDSON LUFKIN & J 0,00 6R.51 41, 103.54 0.0
2600 MBIAINC COM (15-24.90 DONALDSON LUFKIN &1 130,00 67.12 174,512.00 0,011
LG0D MBIA INC COM 5-23-99 DONMALDSON LUFKIN & J B0, 67.55 108,075, 36 0011
BOD MBIA INC COM (15-26-90 DONALDSON LUFKIN & J EIEREN 63,44 5475000 a1
400 MBIA INC COM 05-27-99 DONALDSON LUFKIN & ] 20,00 67.97 27,188,854 (LI
16,300 MC DONALDS CORP COM 05- | 8-00 SMITH BARNEY INC Ri5.00 19.68 G, 7002 50 0.004
11600 MILLENNIUM PHARMACE 07-23-t4 PRUDENTIAL SECLRITIE 4589 532,296 16 000K
GO0 MINN MNG & MFG CO.CO 05-03-99 ALEX, BROWN & S0NS, 30.00 el | 36,224.86 0023
160 MINN MNG & MFG COCO 05-03-99 ALEX, BROWN & SOMNS, BOLOO o113 145.813.28 0.024
2,700 MINN MNG & MFG COCO 050399 ALEX, BROWN & SONS, 135,00 9367 25290603 0.023
1100 MINN MNG & MFG CD.CO 05-03-9% ALEX, BROWN & SOMS, 55.00 93,18 102 4u% 33 (24
1,400 MINN MNG & MFG C0D CO 05.04-09 GOLDMAN SACHS & COMP TO.00 04,42 13218198 0,023
1900 MINN MNG & MFG CO CO 05-12-99 GARDNER RECH & CO. 195.00 04.34 367.908.06 0.023
2,000 MIMN MNG & MFG CO CO (151399 GARDNER RECH & CO. 1 10000 94.06 20693442 0.023
6,200 MOTOROLA INC COM 071699 BEAR, STEARNS, SECUR T4.40 08.42 GI0, 19346 004
200 ORACLE CORP COM 073099 LEHMAN BROTHERS INC — 3819 091875 000
17,000 ORACLE CORP COM 07-30.949 INVESTMENT TECHNOLOG 41N Kl A E GAB 99T 10 (000
4500 PARKER-HAMNIFIN CORP 05-11-94 INVESTMENT TECHNOLDG B, 48 59 220,449 60 [ENETR
1,200 PARKER-HANNIFIN CORP 05-11-99 DB CLEARING SERVICES G000 45,492 58,6594 038 M3
900 PARKER-HANNIFIM CORP 05-12-99 DB CLEARIMNG SERVICES 4500 ARAS 41962184 L] e
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
MO, FURCHASE COMMISSION COST 'ER TOTAL YIELD
Or 515 IS5UE DATE RROKER PER UNIT EXTENSION  SHARE COST ON COST

19,900 PARKER-HANNIFIN CORP 05-13-99 DB CLEARING SERVICES 95,00 45,65 968,131,02 M3
13400 PEPSICO INC COM 07-23-99  COWEN AND COMPANY 1,670,00 3984 1,330492.34 0013
15300 QUINTILES TRANSNATION  05-13-99 LEHMAN BROTHERS INC - 44,87 68657326 0,000
16,000 QUINTILES TRANSNATION  07-14-99 LEHMAN BROTHERS INC _ 38,00 60800000 (10D
6,700 RAYTHEON COCL B COM 06-24-99 ABEL MOSER CORPORATI 1 34.00 69.62 A66,458.69 0011
26,500 SAFEWAY INC COM NEW 07-26-99 GARDNER RECH & CO, 1, 24000} 43.62 1,436,901 .44 0000
9200 SPRINT CORFCOM 05-28-99 WEUBERGER AND BERMAN 276.00 111.85 [,028,985.96 0.004
3400 TEXTRON INC COM 05-18-99 LEWCO SECURITIES 170.00 24.11 319,982.50 0.013
400 TEXTRONINC COM 5= 1 B LEWCO SECURITIES 20.00 94.42 37,768.56 0.013
G0 TEXTRON INC COM 05-18-99 LEWCO SECURITIES 305,00 HER.T 948,085.01 0.013
1,200 TRICON GLOBAL RESTAUR  05-03-99 GOLDMAN SACHS & COMP G000 65.21 78,249.96 (1.000
1200 TRICON GLOBAL RESTAUR  05-04-59 GOLDMAN SACHS & COMP fi.00 6409 7691244 0.000
1500 TRICON GLOBAL RESTAUR 050599 GOLDMAN SACHS & COMP 75,00 63.20 94,805.25 0.000
B.200 TRICON GLOBAL RESTAUR  05-06-99 GARDNER RECH & CO. 410,06 62,78 514,T65.66 (10N
[1.90) UNITED HEALTHCARE COR  05-12-99 ERNST AND COMPANY 357.00 60,45 T19,303.83 0.000
142080 UTD TECHNOLOGIES CORP  05-18-99 LEWCO SECURITIES T10.00 70.21 99690212 0.000
500 VERISIGN INC C0OM {Wy-24-4% HERZOG, HEINE. GEDWL _ T1.44 A5 TIT.85 0.000
HHY VERISIGN IMC COM (5-24-95 INSTINET 4.00 T1.50 14,379,041 (1000
400 VERISIGN INC COM {-24-0% B TRADE SERVICES 4,00 69,78 27.910.44 0.000
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COST PER TOTAL YIELD
OF SIS I55UE DATE BROKER EXTENSION SHARE COST 0N COST

iy VERISIGN INC COM (H-25-509 ROBERTSOHN STEPHENS & — 7316 21,948.75 0.000
GO0 VERISIGN INC COM 06-25-99 OPPFENHEIMER & CO. IN — 70.57 42,334,100 (K
3000 VERISIGN INC COM [M-28-494 INVESTMENT TECHNOLOG G000 64.55 205,653 .90 0,000
2,840 VERISIGN INC COM [¥y-28-90 HAMBRECHT & QUEST — 68.25 193,830.00 0.000
200 VIACOM COMCL B (5-30-09 GOLDMAN SACHS & COMP 40,00 42,81 1424824 (L0080
1L.500 VIACOM COMCL B (- 30040 GOLDMAN SACHS & COMP T5.00 4204 64 4025 0.000
3500 VIACOMCOMCLDB 07-01-99 GOLDMAN SACHS & COMP 175.00 4131 15157520 0.0HKD
Wi VIACOM COMCL B (7-111-494 GOLDMAN SACHS & COMP 4500 42,83 18.551.05 .00
60 VIACOM COMCL B 07-02-99 CITATION GROUP 30000 42.54 2552388 0,000
600 VIACOMCOMCL B 07 -02-54 CITATION GROLUP 30.00 43.55 26,130.00 (L000
4200 VIACOM COMCL B 070699 CITATION GROUP 200,00 4293 | B0,305 16 0.000
200 VIACOM COMCL B 07-07-99 CITATION GROUP 4000 42,61 34,085.52 0.000
1,800 VIACOM COM CL B 017-08-99 CITATION GROUP V0,00 44 57 BO214 34 0,000
500 VIACOM COMCL B 07 - [Nt INVESTMENT TECHNOLOG 10,00 44,33 22.166.25 (.000
8200 VIACOM COMCLB 07-08.99 DE CLEARING SERVICES 460,04 4497 413,756.20 (L0
00 VIACOM COMCL B 117 - 9% DB CLEARING SERVICES TG0 4582 0,163.94 0.000
500 VITESSE SEMICONDUCTOR  05-28-99 INBTINET 10,00 5280 26,400.85 0,00y
B00 VITESSE SEMICONDUCTOR  05-28-99 MONTGOMERY SECURITIE — 5431 4344504 0.000
G100 VITESSE SEMICONDUCTIH Oh-01-9% ROBERTSOM STEPHEMNS & — 56.96 34T ALS.15 0,000
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FIDELITY MGMT PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

B

L, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COsT ON COST

Ti0  VITESSE SEMICONDUCTOR . (6-032-99 MONTGOMERY SECURITIE — 55.14 40,252 64 0000

60 VITESSE SEMICONDUCTOR  06-02-99 ROBERTSOMN STEPHENS & - 5400 32400000 D00

400 VITESSE SEMICONDUCTOR  06-03-99 ROBERTSON STEPHENS & —_ 55.70 22.279.16 (.000

400 VITESSE SEMICONDUCTOR . (6-03-99 MERRILL LYNCH PIERCE — 647 2258944 (L

3300 YAHOO INC COM 07-08-99 INSTINET B, () 170,26 561,938.19 0,000

873,350 50,260,535.73
HOLLAND CAP MGMT
3050 #REORG COSTCO COMPANI  07-28-99 GOLDMAN SACHS & COMP - 2l 215,504.84 0.000
6,900 #REORG WHITMAN CORPN  05-14-99 DONALDSON LUFKIN & J 310.50 1670 115,214.82 oo
7700 AT & TCORF COM STK (05-14-4 BHF SECURITIES CORP 346,50 50,80 460,421.50 014
5050 AT & T CORP COM STK (705 CORRESPONDENT SERVIC g e L ST48 028663 s
5750 MCIWORLDCOM INCCOM 072899 DONALDEON LUFKIN & J — 8663 498,150,010 00600
3500 MICROSOFT CORP COM (5 1 2-99 DONALDSON LUFKIN & 1 - 1194 2T 18125 0,000
6,900 WHITMAN CORP NEW COM  05.19-99 DONALDSON LUFKIN & ) 3050 17.64 120,709.79 000
J5.830 1.994,068.93
ARIEL CAPITAL MGMT

1A BOB EVANS FARMS INCC Os-11-99 MCDONALD AND COMPANY = |93 208.250.00 0.018
500 BOB EVANS FARMS INC C (Hy-23-09 WEEDEN AND & CO - 19,44 68,031.25 0,018
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PURCHASE OF STOCKS (continued)

ARIEL CAPITAL MGMT
May 1, 1999 THROUGH July 31, 1999
MO PURCHASE COMMISSION COSTPER  TOTAL YIELD
0OF SHS ISSLUE DATE BROKER PERUNIT EXTENSION  SHARE COST 0N COST

7.100 BOB EVANS FARMS INC C 06-24-590  FIRST UNION CAPITAL — 19.50 138,450.00 0018
4,000 BOR EVANS FARMS INC T (7-0249  MERRILL LYNCH PIERCE - 19.63 TES0000  O0IE

[ 500 BOBEVANS FARMSINCC 070799 FIRST UNION CAPITAL - 2025 3645000 0017
1,I00 BOB EVANS FARMS INCC 07-08-99  FIRST UNION CAPITAL 13 2213772 0017
4,000 BOB EVANS FARMS INC C 07-09-99  FIRST UNION CAPITAL - 19.95 7981240 0018
1.500 DAY RUNNER INC COM 05:12:99  BLAIR. WILLIAM & CO - 12.53 (879680  0.000
1,500 DAY RUNNER INC COM 05-13-99  INSTINET H0.00 1280 19,202.70  (L.000
900 DAY RUNNER INC COM 05-21-99  BLAIR, WILLIAM & CO - 12.75 1147500  0.000
2200 DAY RUNNER INC COM 05-25-99  BLAIR, WILLIAM & CO - 12.25 2695000  0.000
6,900 DAY RUNNER INC COM 06-08-99  BLAIR, WILLIAM & CO - 12,38 8538750  0.000
1100 DAY RUNNER INC COM 06-23-99  KNIGHT SECURITIES L. - 1238 1361250  0.000
500 DAY RUNNER INC COM 06-30-99  KNIOHT SECURITIES L. - 1250 4375000 0000
3,700 DEFPT 56 INC COM 05-05-99  BLAIR, WILLIAM & CO 22200 28.46 105,285.72  0.000
2,400 DEPT 56 INC COM 05-07-99  BLAIR, WILLIAM & CO 144.00 28.86 6925728  0.000
5000 DEPT 56 INC.COM ()5-24-44 BROADCORT CAPITAL CO 300,00 30,62 153,098.50 0,000
2.500 DEFT 56 INC COM 060299 ABN AMRO SECURITIES 150,00 Lo T1687.00  0.000
2,300 DEPT 5 INC COM 06-03-99  CHICAGO CORFORATION 498.00 3118 25578404 00K
6500 DEPT 56 INC COM (6-08-99  ABNAMRO SECURITIES 41400 ile? 21849264 000D
5400 DEPT 56 INC COM 06-30-99  BROADCORT CAPITAL CO 324,00 26.87 145,119.60  0.000
1,300 DEPT 56 INC COM 07-01-99  GARDNER RECH & CO. 78.00 2631 420300 0000
3.200 DEPT 56 INC COM 070699  GARDNER RECH & CO 192.00 26.56 8499200  0.000
5600 GALLAGHER ARTHUR & 06-28-99  GARDNER RECH & CO, 136.00 4344 7683600 0032
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ARIEL CAPITAL MGMT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

WL FURCHASE COMMISSION COST PER TOTAL YIELD
OF 5HS IS5UE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
1M GALLAGHER ARTHUR 1 & 06-29-99 GARDNER RECH & CO. 90,00 4931 73,965.00 0,03z
A0 OEN BINDING CORP COM 05-11-59 WEEDEN AND & CO — 1837 64,295.00 0.op3
21,200 GEN BINDING CORP COM 05-14-99 WEEDEN AND & CO _ 19,13 405,450.00 0z
S GRACO INC COM 06-16-99 GARDNER RECH & CO, 390.00 2403 188,697 60 nms
5,000 GRACO INC COM 16-22-99 CORRESPONDENT SERVIC 300,00 2931 146, 550,00 0015
1600 GRACO INC COM (- 30.90 BEREAM CAPITAL INC | 63600 29.56 313,336.00 4
BOOD GRACO INC COM 07-08-29 ERNST AND COMPANY A0 28.55 226,420.80 s
4100 GRACO INC COM 07-27-99 ABN AMRO SECURITIES 205.00 183 130,508.33 013
T} GREY ADWVERTISING INC 05-10-99 WEEDEN AND & CO 307.20 215,040,170 0.013
100 GREY ADVERTISING INC 05-12-99 WEEDEN AND & CO =, 30250 30,250:46 0.013
100 GREY ADVERTISING INC 05-13-99 WEEDEN AND & CO - 20922 29.922.00 0.3
1,200 GREY ADVERTISING INC 05-18-94 WEEDEN AND & CO - 28590 343,083.48 0013
100 GREY ADVERTISING INC (- | 504 WEEDEN AND &.CO - 286,69 28,668 66 RHT
M GREY ADVERTISING INC - 11-99 JEFFERIES & COMPANY —= 20975 B5.5925.00 D013
200 GREY ADVERTISING INC (ifs- | 4-40 WEEDEN AND & CO - 299,52 59.924.00 0,013
100 GREY ADVERTISING INC D6-16-99 WEEDEN AND & CO _ 29937 29,937.00 013
A0 GREY ADVERTISING INC (07-01-99 WEEDEN AND & CO - 127.64 98,29 88 0,012
600 HASBRO INC COM ay-13-24 WILLIAMS CAPITAL GRO 93011 2521 460,023, 18 0,00
9600 HASBRO INC COM (- 14-95 CORRESPONDENT SERVIC 50,00 26.10 250,594.56 00009
1700 HORACEMANMEDUCATOR — 05-24-90 BLAIR, WILLIAM & CO 222.00 2440 N0, 26440 0015
10,600 HORACE MANN EDUCATOR  05-26-99 FC FINANCIAL 636:00 2539 269, 15,38 LIRS
4,800 HORACE MANN EDUCATOR  05-27-99 BROADCORT CAFITAL CO 28800 2574 123,554 48 0014
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ARIEL CAPITAL MGMT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

by 108 PFURCHASE COMMISSION COST PER TOTAL YIELD
OF 5115 ISSUE IATE BROKER FER UNIT EXTEMSION  SHARE COST O COST
1000 HORACE MANN EDUCATOR  (6-02-59 FC FINANCIAL 600,00 25.89 258.850.00 0.004
11,000 HORACE MANN EDUCATOR  06-03-99 FC FINANCIAL fital1. () 26,82 29506840 0.013
B700 HORACE MANN EDUCATOR  (6-09-99 BEREAN CAPITAL INC | 52200 26.19 227.808.50 0.014
4700 HORACE MANN EDUCATOR  06-21-99 CARDNER RECH & €O, 252.00 26.92 126,536.60 0.013
4300 HORACE MANN EDUCATOR  06-22-99 GARDNER RECH & CO. 258.00 2642 113,622.77 0014
8300 HORACE MANN EDUCATOR  06-23-99 GARDNER RECH & CO. 49800 26,02 215,960,19 0014
14,000 HORACE MANN EDUCATOR  06-25-9% GARDNER RECH & CO, 24000 26449 IT0.91880 003
6,700 HORACE MARN EDUCATOR  06-30-59% GARDMNER RECH & CO. U200 26,93 160431 67 0,013
4,100 HORACE MANN EDUCATOR  07-06-%4 BROADCORT CAPITAL CO 246.00 2748 11268481 0013
4,600 HORACE MANKN EDUCATOR  07-07-99 BROADCORT CAPITAL CO 276,00 2846 130,%00.36 0.013
B.A00 HORACE MANN EDUCATOR  07-30-99 CHICAGO CORPORATION 405.00 2520 20408598 0.014
16,300 HUSSMANN INTL INC COM  06-25-99 WEEDEN AND & CO R15.00 1643 267,7271.50 0.004
[O000 HUSSMANN INTL INC COM  06-29-99 GARDNER RECH & CO. SN0 17.04 170.423.00 0,004
15000 HUSSMANN INTL INCCOM  06-30-99 GARDNER RECH & CO. Ta0.00 16,83 252,792.00 (1004
BEOD HUSSMANN INTL INC COM  07-06-9% WEEDEN AND & CO 528.00 17.01 149,667, 76 0.004
250000 HUSSMANN INTL INCCOM  07-16-9% BLAIR, WILLIAM & CO 1.500.00 17.06 426,500.00 0.004
IO HUSSMAMM INTL INC COM . 07-19-99 BLAIR, WILLIAM & CO S00.00 17.05 1 70.500.00 0.004
9000 HUSSMANMN INTL INC COM - 07-20-9% ABRN AMRO SECURITIES 546.00 17.06 15520060 0.004
12200 HUSSMAMNMINTL INC COM  07-27-99 CHICAGO CORPORATION 61 0.00 16.91 206,306.88 0004
7.500 INTL GAME TECH COM 05-28-949 PRYOR, MCCLENDON, CO 450000 1767 13254825 0.006
7.500 INTL GAME TECH COM DE-012-99 BEREAN CAPITAL INC | 45000 17.56 131,700.00 0006
58900  INTL GAME TECH COM D6-07-499 BROADCORT CAPITAL CO 35400 17.31 102, 129,00 0,006
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ARIEL CAPITAL MGMT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M. PFURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS IS5SUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
2000 INTL GAME TECH COM 063 05- 0 BROADCORT CAPITAL CO 120,00 17.31 61 140 0006
4500 INTL GAME TECH COM = (3- 5% BROADCORT CAPITAL CO 23500 1717 T71.285.25 0.006
2600 INTL GAME TECH COM (6-28-99 CHICAGO CORPORATION 156,00 17,74 46,132.32 (L0
F300 INTL GAME TECH COM (K- 29-94 CHICAGC CORPORATION 1548, () 18.01 3043201 0,00k
8800 LEE ENTERFPRISES INC C 06-25-99 CHICAGO CORPORATION 526.00 28.31 249,128.00 0.021
1,700 LEE ENTERPRISES INC C 06-29-99 BEREAN CAPITAL [NC | 102.00 2850 4844575 0.021
7.600 LONGS DRUG STORES COR 06-28-99 GARDNER RECH &:CO 456.00 35.52 260,962 64 0.015
500 MILLER HERMAN INC COM  06-30-949 BEAR, STEARNE, SECUR -_ 2119 74,156.25 0.006
23040 MILLER HERMAN INCCOM  (7-06-49 MCDONALD AND COMPANY = iz B | 5453875 0,006
2,000 MILLER HERMAN INC COM  07-07-9%9 MCDONALD AND COMPANY — 23.75 47,500.00 0,006
L1000 TRUE N. COMMUNICATION  06.02-99 ABN AMRO SECURITIES 550,00 4.30 267,256.00 0024
SO0 TRUE N. COMMUNICATION  (06-07-49 MORGAN STANLEY & CO 1500 .3l 13,155.00 o2
350 TRUE N, COMMUNICATION  06-10-99 MORGAMN STANLEY & CO 195,00 2624 10234380 0.022
14,400 TRUE N. COMMUNICATION  Dh-23.99 CORRESPOMNDENT SERVIC T720.00 26.55 I82,320.00 o2z
3500 TRUEN. COMMUNICATION 062499 FIRST BOSTON CORPORA 175,00 .54 92.8931.50 0022
4,100 TRUE N COMMUNICATION  [%-25-99 FIRST BOSTON CORPORA 205.00 1668 109,367,530 Q022
LI TRUE N, COMMUNICATION  06-28-99 FC FINANCIAL A55.00 26.58 188, T41.43 D022
3000 TRUE N, COMMUNICATION  06-29-99 WILLIAMS CAPITAL GRO | 50,06 27.68 83,025.00 0021
4700 WESLEY JESSEN VISIONC (6-08-049 INSTINET 28200 3094 145,426,460 (L0
300 WESLEY JESSEN VISIONC O 1095 MERRILL LYNCH PIERCE — 30,30 1, 595,80 (10HKD
10,90 WESLEY JESSEN VISIONC {-15-449 KENIGHT SECURITIES L. — 23,90 28230962 0,001
27,100 WESLEY JESSEN VISIONC (i-15-94 ALEX, BROWN & SONS, 251000 677 300,00 0,006
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ARIEL CAPITAL MGMT

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N PURCHASE COMMISSION COST FER TOTAL YIELD
(OF SHS ISSUE DATE BROKER EXTENSION  SHARE COsT ON COST
7.500 WESLEY JESSEN VISIONC 06-16-99 KENIGHT SECURITIES L. = 2736 205.234.50 0.004
10,000 WHITMAN CORP NEW COM  06-30-99 FC FINANCIAL &00.00 17.33 173,292 00 0.002
20,600 WHITMAN CORP NEW COM  (17-06-99 BEREAM CAPITAL INC 1 1. 23600 16.9% 349.973.40 0.002
586,400 14.481.68%.56
J & W SELIGMAN
14,600 #REORG RLTY INFORMATI 05-05-9% DONALDSON LUFKIN & ] — 3484 S0 T06.34 0,000
[5.810 #REDRG RLTY INFORMATI (5-05-99 DOMALDSON LUFKIN & 1 - 33,50 54544500 0.000
1800 #REORG HLTY INFORMATI (¥-08-99 DONALDSON LUFKIN & 1 — 3581 G4 462 51 .00
2,700 #REDQRG RLTY INFORMATI (-1 1-99 DONALDSON LUFKIN & ) — 37.45 10110833 0,000
400 #REORG RLTY INFORMATI (- 14-94 DONALDSON LUFKIN &1 — 36.50 4,600,080 0.000
5,000 #REORG RLTY INFORMATI (- 16-99 DUNALDSON LUFKIN & 1 - 36.50 182, 500,00 0.000
200 YREORG RLTY INFORMATI (-1 B-99 DOMNALDEON LUFKIN & 1 = 36.50 7 300 0,000
00 #REORG RLTY INFORMATI (-21-99 DONALDSON LUFKIN & J — 38.00 26,600.00 0000
400 #REORG RLTY INFORMATI Do-23-499 DONALDSON LUFKIN & J - 3613 15.250.00 (0,000
800 EREORG RLTY INFORMATI (36-29-99 DOMALDSON LUFKIN & J - 42.16 337250 (.00
600 #REORG RLTY INFORMATI 06-30-93 DONALDSON LUFKIN &) — 4240 2543748 0,000
100 #REORG RLTY INFORMATI 07-01-99 DONALDSON LUFKIN & 1 42,38 4.237:50 0.000
A0 #REORG RLTY INFORMATI 07-02-95 DONALDSON LUFKIN &) — 44,0 2203125 0000
00 WREORG RLTY INFORMATI 070695 DONALDSON LUFKIN & ) -_ 4413 13.237.50 (LK)
A0 ARACUS DIKECT CORP CO 07-20-99 HAMBRECHT & QUEST - Bua1 ARG,622.8Y 11,0030
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J & W SELIGMAN PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, FURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS IS5LE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
5600 ADVENT SOFTWAREINCC  05-17-99  MORGAN STANLEY & CO - 61.13 230000 0.000
5700 ADVENT SOFTWARE INCC  06-17-9%  FIRST BOSTON CORPORA - 62,06 353,756.25 0,000
6000 AFFILIATED MANAGERS G 06-29-99  FIRST BOSTON CORPORA 00,00 909 174,525.00 0,000
9,100 AFFILIATED MANAGERS G 063008 FIRST BOSTON CORPORA 455.00 207 270,512.97 (0,000
L1000 AFFILIATED MANAGERS G 07-21-99  GOLDMAN SACHS & COMP 105,00 29.19 61,304.25 0.000
2700 AFFILIATED MANAGERS G 07-22.99  GOLDMAN SACHS & COMP 135.00 9.5 79,677.00 0,000
4,300 AFFILIATED MANAGERS G 07-23.99 GOLDMAN SACHS & COMP 215.00 954 127,036.19 0.000
1,100 AFFILIATED MANAGERS G 07-2799  GOLDMAN SACHS & COMP 155.00 2928 90,779.47 0,000
[LI00 ALGOS PHARMACEUTICAL  07-00.99  FIRST BOSTON CORPORA — 26.50 29, 150,00 0,000
10300 ALGOS PHARMACEUTICAL  07-12-99  FIRST BOSTON CORFORA - 2688 2376,812.50 0,000
11,400 ALGOS PHARMACEUTICAL  07-16-99 FIRST BOSTON CORPORA - 27.00 0780000 0.000
2300 ALGOS PHARMACEUTICAL  07-20-99  FIRST BOSTON CORPORA 2475 56,925.00  0.000
4,600 ALGOS PHARMACEUTICAL  (7-22.99  FIRST BOSTON CORPORA - 24.94 Li4,71250 0000
2O00 ALGOS PHARMACEUTICAL  07-27-99  FIRST BOSTON CORPORA - 2463 TL41250  0.000
5200 ALLSCRIPTS INC COM 15 07-23-99 GOLDMAN SACHS & COMP — 16.00 83,200,000 0.000
17400 ALLSCRIPTS INC COM 15 07-23-99  GOLDMAM SACHS & COMP — 19 80 44.474.76 0,000
13,400 ALPHARMA INCCLA (i-14-99 MERRILL LYNCH PIERCE 67000 30,05 402.670.00  0.005
530K ALPHARMA INC CL A (- | 6-44 WARBURG DILLON READ 265,00 3041 161,189.43 0.005
5200 ALPHARMA INC CL A 06-29-99 COWEN AND COMPANY 312,00 3441 17894656 (L.005
9,200 ALPHARMA INCCL A N6-30-99 COWEN AND COMPANY S52.00 62 321.272.28 0.005
4800 ANICOM INC COM {46-300- 99 BAIRD, ROBERT W & CO - 1054 50.571.36 0,000
1300 ANICOM INC COM (170 -4 BAIRD, ROBERT W & CO — 10.50 13,650.00 0.000
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

e PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF 5HS ISSLE DATE RROKER PERUNIT EXTENSION  SHARE COsT ON COST
1400 ANICOM INC COM 07-02:99  BAIRD, ROBERT W & COD - 1088 WHIS00 0000
O AFEX INC COM ISIN LSO 07-01-99  INSTINET 36.00 20.20 [B.177.12 0,000
2700 APEX INC COM ISIN LSO 07.07-99  HERZOG, HEINE, GEDWL — 2125 §737500 (000
HR900  APEX INC COM ISIN LSO 07-02-4  MONTGOMERY SECURITIE - 2117 21079987 0000
10,000 APEX INC COM 181N LSO 07-06-%%  MONTGOMERY SECURITIE = 22 64 26AT5.00 (0.000
400  APEX INC COM ISIN LSO 070799 MONTGOMERY SECURITIE - 2252 9] 70396 000
200 APEX INC COM ISIN US0 O7-07-49  INSTINET £.00 2154 450800  0.000
2100 APEX INC COM |SIN USO 070799 COWENAND COMPANY — 2288 4803750 0.000
1,600 APEX INC COM ISIN LISt O7-08-99  INSTINET 64,00 2286 36,583.04 (L0040
500 APEX INC COM ISIN LSO 07-0899  MONTGOMERY SECURITIE 23,07 11536450  O.000
1100 APEX INC COM ISIN LSO O7-08-9  BLACK AND COMPANY — 2288 2516250 0000
4700 APEX INC COM ISIN USO O7-00-00  IMSTINET 148.00 22.95 R4500.00 D000
2100 APEX INC COM ISIN LISO 07-0%-5%  MONTOOMERY SECURITIE = 21,05 440500  0.000
4,100 APEX INC COM ISIN LSO 07-12:99  INSTINET 164.00 21.00 Q466900  0.000
1,700 APEX INC COM ISIN USD 07-12-99  CANTOR FITZGERALD & — 2338 B6487.50 (000
2400 CAREINSITE INC COM 15 06-16-90  INETINET 96.00 3251 7802142 0.000
14,700 CAREINSITE INC COM 1S 06-16-49  MERRILL LYNCH PIERCE - 243 47664750 0.000
T.000 CAREINSITE INC COM 15 0h-17-99  MERRILL LYNCH PIERCE — 282 20871900  0.000
2400 CAREY INTL INC COM 060899  MONTGOMERY SECURITIE — 20,00 25.275.12 000D
00 CAREY INTL INC COM 06-09-99  MONTGOMERY SECURITIE — 0.3 601750 0.000
M CAREY INTL INC COM 06-14-99  MONTGOMERY SECURITIE = 063 608750 0000
1M CAREY INTL INC COM 0615843  MONTGOMERY SECURITIE - 21.25 212500  0.000
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TUTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST __ ONCOST
2900 CAREY INTL INC COM 06-17-99  MONTGOMERY SECURITIE — 20,88 6053750 0000
200 CAREY INTL INC COM 062399  MONTGOMERY SECURITIE - 23,88 477500 0.000
100 CAREY INTL INC COM 062499  MONTGOMERY SECURITIE - 24,00 240000  0.000
2200 CAREY INTL INC COM 062999 MONTGOMERY SECURITIE - 23,63 5197500 0.000
B0 COACH USA INC COM 06-11-99  MONTGOMERY SECURITIE 480,00 9.02 AL I6640 0000
6400 CORNELL CORRECTIONS1 052599  MERRILL LYNCH PIERCE 32000 1554 9947520 D.000
L1060 CORPORATEEXECUTIVER 061099 SMITH BARNEY INC — 31.79 3497087  0.000
3,300 CORPORATEEXECUTIVEB  06-14-99  SMITH BARNEY INC - 3263 10766250 0.000
2900 CORPORATEEXECUTIVEB  06-16-09  SMITH BARNEY INC - 63 0461250  0.000
700 CORPORATEEXECUTIVER  (6-17-99  SMITH BARNEY INC - 32,63 2283750 0.000
5400 CORPORATEEXECUTIVEB  06-1699  SMITH BARNEY INC - 32.45 17524026 0.000
5700 CORPORATE EXECUTIVEB  06-25.99  GOLDMAN SACHS & COMP — 31,00 17670000 0,000
3,100 CORPORATEEXECUTIVER  06-28-99  GOLDMAN SACHS & COMP - 3120 96.733.02  0.000
4,200 CORPORATEEXECUTIVER 062999  GOLDMAN SACHS & COMP - 33.16 139.279.98  0.000
100 CORPORATE EXECUTIVER  07-01-99  GOLDMAN SACHS & COMP - 33.00 330000 0.000
15,000 CROSS TIMBERS OIL €O 06-25-99  MERRILL LYNCH PIERCE 750,00 1241 192,123.00 0,003
1,100 CROSS TIMBERS OIL CO 06-29-99  GOLDMAN SACHS & COMP 55,00 13,00 1430209 0003
4400 CROSS TIMBERS OIL CO 06-30-99  GOLDMAN SACHS & COMP 230,00 13,85 60,93560 D002
12,000 CROSS TIMBERS OIL CO 06-30-99 1P MORGAN SECURITI 600,00 13.80 16560000 D002
22,100 CROSS TIMBERS OIL CO 07-07-99  LEHMAN BROTHERS INC — 13,50 298.350.00  0.002
4000 DAVOX CORP COM 07-08-99  PIPER JAFFRAY INC -~ 1297 5189280  0.000
1,300 DAVOX CORP COM 072099 INSTINET 52.00 1292 16,789.50  0.000
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO PFURCHASE COMMISSION COST FER TOTAL YIELD
OF SH ISSUE DATE EROKER PER UNIT _EXTENSION  SHARE COST ON COST
2300 DAVOX CORP COM o7-21-99 OPFENHEIMER & CO, IN — 13.00 004375 {0,000
4 800 DEVRY INC DEL COM 05-17-9% FIRST BOSTON CORPORA IRR.00 2339 112.263.52 {000
4,300 DEVRY INC DEL COM 05-19-99 FIRST BOSTON CORPORA 210,00 23.52 105,833.70 £.000
1,500 DEVRY INC DEL COM (15-24-59 FIRST BOSTON CORPORA H0.00 330 3494895 0,000
12,900 DEVRY INC DEL COM 0-25-99 FIRST BOSTON CORPORA 17400 e o 275,612.37 O.0RH
4,600 DEVRY INC DEL COM 06-29-99 FIRST BOSTON CORPORA 230,00 2275 104 649,08 0.000
8,200 DEVRY INC DEL COM 06-30-99 FIRST ROSTON CORPORA 410.00 23.13 89,628 28 0.000
3,700 DEVRY INC DEL COM 07-01-99 FIRST BOSTON CORPORA 185,00 2327 R6.097.89 0.000
2,900 DEVRY INC DEL COM 07-09-99 MONTGOMERY SECURITIE 145,00 2305 66,545.00 0.000
4700 DEVRY INC DEL COM 07-12-99 MONTGOMERY SECURITIE 235,00 2340 105,287.52 0,000
3,100 DEVRY INC DEL COM 072199 SHARPE CAPITAL INC. 155.00 2205 68.355.00 0.000
5700 DOUBLECLICK INC COM 06-29-99 INSTINET 228,00 B4.24 480,175.98 0.000
18,000 DRUG EMPORIUM INCCOM  07-06-59 GOLDMAN SACHS & COMP — 9.6l 172,962.00 (000
300 DREUG EMPORIUM INC COM  07-07-99 GOLDMAN SACHS & COMP — 943 7527481 0000
5500 DRUG EMPORIUM INC COM  07-08-99 GOLDMAN SACHS & COMP - 9.39 51,624.65 0,000
3300 DRUG EMPORIUM INC COM  O7-09-99 GOLDOMAN SACHS & COMP - G40 o472 (KD
A0 DRUG EMPORIUM INC COM  07-12-99 GOLDMAN SACHS & COMP - LER] 2,587.50 (00K
3000 DRUG EMPORIUM INC COM  07-13-99 GOLDMAN SACHS & COMP — B.55 25,660.80 0000
1,700 DRUG EMPORIUM INC COM  07-14-%9 GOLDMAN SACHS & COMP = B.6h 14,715.71 0,000
2,500 ENGAGE TECHNOLOGIES |  07-19-92 GOLDMAN SACHS & COMP = 15.00 42,000.0: .00
3,300 EXPEDITORS INTL WASH 07-12-93 INSTINET 132,00 29,42 97,0869 50 0.002
2,500 EXPEDITORS INTL WASH 07-13-99 INSTINET 13,063 29 48 73,658,500 0004
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

by 8 PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSITE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
500 EXPEDITORS INTL WASH 07-14-99 INSTINET 20,00 2979 1439500 D.003
2700 EXPEDITORS INTL WASH 07-15-99 INSTINET [ E.00 29.14 TH.657.9% 0,003
1200 EXFEDITORS INTL WASH 7-19-99 INSTINET 48.00 2B.79 34, 548.00 0.003
1.200 EXPEDITORS INTL WASH 07-20-99 DB CLEARING SERVICES 8.3 33, 750000 0.003
3900 EXPEDITORS INTL WASH 07-21-99 INSTINET | 36.00 758 109,112.25 0.003
1.200 EXFEDITORS INTL WASH 07-21-99 DB CLEARING SERVICES - 25,08 3369996 .003
1,700 EXPEDITORS INTL WASH 07-22-99 INSTINET 6800 17.40 46,583.23 0.003
5000 EXPEMTORS INTL WASH 017-26-99 PIFER JAFFRAY INC - 28.79 146,835 20 10.003
21000 EXPEDITORS INTL WASH 07-27-99 FIPER JAFFRAY INC —_ 29.10 61,1 10,00 0,003
16600 EXFEDITORS INTL WASH (17-25-99 PIPER JAFFRAY INC — 2928 46,850.08 0,003
21000 EXFELNTORS INTL WASH (7-29-54 FIFER JAFFRAY [MC - A8 64, 02375 f.0013
1,300 EXPFEDITORS INTL WASH O7-30-29 PIFER JAFFRAY INC - IEF 40,063.29 0,003
5600 FORRESTER RESH INC CO 07-21-9% GOLDMAN SACHS & COMP — 21.87 1 56, (YB3, 76 0.000
71000 FORRESTER RESH INC CO 07-22-99 GOLDMAN SACHS & COMP — 1187 A6, 2B0L55 (0000
2600 FORRESTER RESH INC CO 07-23-9% GOLDMAMN SACHS & COMP - 3252 B4.554.08 HREHT
2200 FORRESTER RESH INC CO 07-27-99 GOLDMAMN SACHS & COMP - 30,00 64, 000,00 0,000
15400 GEN SEMICONDUCTOR INC  06-25-99 MERRILL LYNCH PIERCE 920.00 .65 177,585.76 (.00
14400 GENSEMICONDUCTOR INC  06-28-9% MERRILL LYNCH FIERCE T201.00 HOLA¥S 144, 5065.60 0.000
[8.6000 HA-LOVINDS INC COM 05:03-99 WEEDEN AND & CO S30 I 1LED 219,450,040 (000
14,100 HA-LD INDS NG COM (=00 -85 MERRILL LYNCH PIERCE 546,00 1231 173,571,040 1,00
10700 HA-LOINDS INC COM (- 02-99 FIRST BOSTON CORPORA B4 12,08 129,340 87 0.0
2000 HA-LG ISES INC COM (- 03-99 FIRST BOSTON CORPORA 12600 12:60 26,454, 54 0.000
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J & W SELIGMAN PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999
NOL PURCHASE COMMISSION COSTPER  TOTAL YIELD

OF 5H5 IS5UE DATE BROKER PER UNIT EXTENSION  SHARFE COST ON COST

9700 HNC SOFTWARE INC COM 06-25-99 SMITH BARNEY INC — 2795 271,120:82 QOO0
1,200 HNC SOFTWAREINCCOM  06-29-99  SMITH BARNEY INC 825 0000 0.000
13000 HNC SOFTWARE INC COM 06-30-9%  SMITH BARNEY INC - 29.88 IEEILS0 0.000
1600 INFOUSA INC NEW CL B 0B-07-9%  INSTINET G0 623 996400 0000
1,900 INFOUSA INC NEW CL R 06-08-99  INSTINET 76,00 6.27 1190654 0.000
PG00 INFOUSA INC NEW CL B 06-20.99  ABN AMRO SECURITIES — 8.40 97ARS4R  0.000
SO0 INFOLSA INC NEW CL B 06-30-9%9  HERZOG, HEINE, GEDWL — 838 418750 0.000
OO0 INFOUSA INCNEWCL B 07-27-98. HAMBRECHT & QUEST — 7.50 5250000  (0.000
LI00  INFOUSA INC NEW CL B 07-29-99  HAMBRECHT & QUEST — 1.50 825000 0000
14,200 INSIOHT COMMUNICATIO  07:21-98  DONALDSON LUFKIN & | — 24,50 44590000 0000
17.600 INTERLIANT INC COM IS 07-07-99  MERRILL LYNCH PIERCE — 10,00 176,000,00  0.000
14,400 155 GROUP INC OC-COM 06-07-99  DAIN RAUSCHER - 26,92 ABT6A0E0 0000
7,500 188 GROUP INC OC-COM 06-08-99  DAIN RAUSCHER —= 17.27 204,559.50 0000
5,000 155 GROUP INC OC-COM 06-09-99 SOUNDVIEW FINANCIAL - 2970 14E 48050 (.000
3,300 155 GROUP INC OC-COM 06:10-99  SOUNDVIEW FINANCIAL - 19.80 95,324.82  0.000
7000 155 GROUP INC OC-COM (- 30-99 INSTINET 28000 638 254,659.20 {0,000
2,200 155 GROUP INC OC-COM 07-20.99  INSTINET 328,00 .61 21821266 0000
T.H00 ITT EDL SVCS INC COM 06-25-99  FIRST BOSTON CORPORA 390,00 26497 21035352 0000
3.450 MEDIA METRIX INC OC-C 05-07-48  DONALDSON LUFKIN & 1 —_ 17.00 SR.65000 0000
16,200 METAMOR WORLDWIDEIN  05-1999  GOLDMAN SACHS & COMP — 033 929902 0000
2900 METAMOR WORLDWIDE IN  05-25-99  GOLDMAN SACHS & COMP — 2791 EO93494 0,000
A0 METAMOR WORLDWIDE IN  05-26-90 ADAMS HARKMESS & HIL - 2739 360 0,000

1T spquiandog



J & W SELIGMAN PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999
NO. FPURCHASE COMMISSION COSTPER  TOTAL YIELD

OF SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST

| 400 METAMOR WORLDWIDE IN 052699  GOLDMAN SACHS & COMP — 27609 IBTe6E4 0000
5 METAMOR WORLDWIDE IN  05-27-049 ADAMS HARKNESS & HIL — 27.4R 13,741 .85 {1000
100 METAMOR WORLDWIDE IM  05-27-09 INSTINET 4.00 25,95 2609500 0,000
80 METAMOR WORLDWIDE IN  05-28-99 INSTINET J2.00 26.90 21,522 48 0,000
MM METAMOR WORLDWIDE IN - 06-01-949 GOLDMAMN SACHS & COMP — 2753 13.765.65 (0,000
AW METAMOR WORLDWIDE IN - 08-08-99 INSTINET 12.00 23.97 T 09104 (L000
2800 METAMOR WORLDWIDE IN  06-09-99 INSTINET 112,000 2391 66,951,654 0.000
1,000 METAMOR WORLDWIDE IN  (6-10-99 INSTINET 40.00 2280 22.798.00 0,000
100 METAMOR WORLDWIDEIN 06119 INSTINET 4.00 7358 25817 0000
Ty METAMOR WORLDWIDE IN - 06-15-99 INSTINET 28,00 21.90 15,328.74 (L.000
300 METAMOR WORLDWIDE IN  06-17-99 GOLDMAN SACHS & COMP — 21.50 6,450.00 0,000
600 METAMOR WORLDWIDE IN  (6-18-99 GOLDMAN SACHS & COMP —_ 21.97 13,184.22 000K
570 METAMOR WORLDWIDEIN 062499 INSTINET 228.00 2228 12701424 0,000
2,100 METAMOR WORLDWIDE IN  (-25.090 INSTINET Ba.00 230 46,819.71 0.000
3700 METAMOR WORLDWIDEIN:  (06-28-99 INSTINET 148,00 22.70 B3,972.24 0,000
LKL METAMOR WORLDWIDE IN  06-30-99 INSTINET 44.00 2341 2575263 0,000
4,11 METRIS COS INC COM (i3 24-00 LEHMAN BROTHERS INC 240,00 REA VL] 139,585,010 0.000
1.2 METRIS COS INC COM 06-25.949 LEHMAN BROTHERS INC T2.00 3436 41.231.52 0.000
3900 METRIS COS INC COM 6-30-99 LEHMAN BROTHERS INC 195.00 16.18 141,082.50 0,000
8.2 METRIS COS INC COM 07:21-99 DB CLEARING SERVICES 410,00 39.09 320,543.74 0,060
4,000 MPIICOM INC COM ISIN 07-20-99  FIRST BOSTON CORPORA - 28.00 1480000 0000
10,400 NFOWORLDWIDE INC COM. 06-10-99  MERRILL LYNCH FIERCE 520,00 1363 14222000  0.000
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J & W SELIGMAN PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF 5HS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

2900 NFOWORLDWIDE INCCOM 061199  CLEARY GULL AND REIL 145.00 13,55 3920500 0,000
2400 NEOWORLDWIDE INCCOM  06-1599  CLEARY GULL AND REIL 140,00 12.93 36,9000 0.000
00 NFOWORLDOWIDE INCCOM  06-18.99  CLEARY GULL AND REIL 15.00 13,05 003500 (000
2,100 NFOWORLDWIDE INCCOM 070189  BLAIR, WILLIAM & CO 105,00 14,30 0000 0000
500 NFOWORLDWIDE INC COM  07-13-99 SHARFE CAPITAL INC 25.00 14.05 7,025,000 (L]
|4900 NFOWORLDWIDE INCCOM 071599 SHARFE CAFITAL INC. 745,00 1564 233,10454  0.000
5800 NFOWORLDWIDE INCCOM  07-21-99  MERRILL LYNCH PIERCE 290,00 15.35 90,190.00 0.000
1200 NFOWORLDWIDE INCCOM  07-27.99  BLAIR, WILLIAM & CO 160,00 1393 4456000 0,000
1,600 NFOWORLDWIDE INCCOM  (7-28-99  BLAIR, WILLIAM & CO 50.00 14.18 2268000 0000
7,000 NFOWORLDWIDE INCCOM 072999 BLAIR, WILLIAM & CO 45000 14,05 9I0N0 0,000
12,200 NOVA CORP GA COM 061899 MERRILL LYNCH PIERCE 615.00 7287 WIS 0.000
9,400 NOVA CORP GA COM 062599 FURMAN SELZ MAGER DI 470,00 473 1I2ATISE  0.000
19,700 NOVA CORE GA COM 062999  LEHMAN BROTHERS INC 1,182.00 2500 45431437 0,000
19.400 OMNICARE INC COM 062999  MERRILL LYNCH PIERCE 70,00 1291 150,527.72  0.006
9,400 OMMNICARE INC COM 06-30-59  MERRILL LYNCH PIERCE 470.00 12.65 11895230 0,007
85,200 OMMNICARE INC COM 07-23-99  SMITH BARNEY INC 410,00 1135 9303310 0007
19,600 PENTONMEDIAINCCOM  05-07-59  SMITH BARNEY INC i 19.50 WRA000 (006
1,300 PFT RECOVERY GROUP IN O6-08-50 HAMBRECHT & QUEST — 42.32 5502068 (LR V]
K FFT RECOVERY OROUP IN - K- INSTINET 16,00 4304 1721600 (L000
2000 PFTRECOVERY GROUPIN  06-09:99  ROBERTSON STEPHENS & s 44.59 BRITS00 Q0K
4000 PFTRECOVERY GROUPIN.  06-10-99 | ROBERTSON STEPHENS. & = 4682 733000 oo

4200 PFTRECOVERY GROUPIN  06.11.99  ROBERTSON STEPHENS & = Az IOAGS00 0000
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J & W SELIGMAN PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999
MO PURCHASE COMMISSION COSTPER  TOTAL YIELD

{IF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

6001 FFT RECOVERY GROUP IN 061499 ROBERTSON STEPHENS & — 44,08 2644542 0.000
41 PFT RECOVERY GROUFIN (61599 ROBERTSON STEPHENS & - 44.00 1760000 0000
1,200 PFTRECOVERY GROUPIN 061699  ROBERTSON STEPHENS & - 4395 5274228 0000
4,204 PFT RECOVERY GROUEFIN  07-16%9  ROBERTSON STEPHENS & - 43,54 182,88564 0000
5600 PRTRECOVERY GROUFIN  (7-2099  ROBERTSON STEPHENS & - 43,62 4428624 0000
3900 PHARMACEUTICAL FROD 062999  ADAMS HARKNESS & HIL — 26,00 10140000 0,000
600 PHARMACEUTICAL PROD (70 -5 ADAMS HARKNESS & HIL — 27.00 16, 20000 0000
25800 PHARMACEUTICALPROD 070699  ADAMS HARKNESS & HIL - 2700 G96,600.00  0.000
1LE0D PROFESSIONAL DETAILIN (63099  BLAIR. WILLIAM & CO = 2353 4235796 0000
1.0 PROFESSIONAL DETAILIN 12-01-59 BLAIR, WILLIAM & CO 15.38 25.375.00 {0.0000
4200 PROFESSIONAL DETAILIN 07-136-949 BLAIR, WILLIAM & CO - 25.88 LR 675.00 0,000
1300 PROFESSIONAL DETAILIN  07-07.99  BLAIR, WILLIAM & CO — 2575 1347500 0000
200 PROFESSIONAL DETAILIN  07-14-98  BLAIR, WILLIAM & CO = 2763 552500  D.000
17300 PROVANTAGE HLTH SVCS  07-14%9  MERRILL LYNCH PIERCE — 12,00 31140000 (000
40,400 PROVANTAGE HLTH SVCS  07-14-%  GARDNER RECH & CO. 2,020.00 2144 866,019.44 0000
130 PRTY HEALTHCARECORP  07-234%  INSTINET .00 a0.03 G047 Do
3600 PRTY HEALTHCARE CORE.  (7-26-99  MONTGOMERY SECURITIE = 4004 44,5876  0.000
#0 PRTY HEALTHCARE CORF 072799  MONTGOMERY SECURITIE = 41,00 AZRO000 0000
BOU0 PRTY HEALTHCARE CORF 07-25-90 MONTGOMERY SECURITIE = 4435 IS4KI760 0000
4050 PRTY HEALTHCARE CORP  07-20-09 MONTGOMERY SECURITIE = 44.4 15147726 0000
1100 PRTY HEALTHCARE CORP  (7-30-99  MONTGOMERY SECURITIE = 46,38 978750 0000
B600 RENAL CARE GROUP INC U6-08-99  MORGAN STANLEY & CO - 246,12 224,650.06  0.000
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N FURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST

4000 RENMAL CARE GROUP INC (- (18- INSTINET 160.00 26,10 |04, 35880 0000
900 RENAL CARE GROUP [NC 06-09-55 INSTINET 3600 2521 2268846 (00K
1,600 RENAL CARE GROLIP [NC De-10-99 ALEX, BROWMN & SONS, — 2585 46,526.76 [0.00)
1,200 REMNAL CARE GROUP INC 06-14-99 DR CLEARING SERVICES — 23.90 311,079.76 (0000
4800 REMAL CARE GROUP INC (y7-23-90 EQUITABLE SECURITIES - 22.59 108,420.00 CL0HM)
5200 STEWART ENTERPRISES | 07-23.99 KNIGHT SECURITIES L. — 13.08 67,9978 LELE
2200 STRUCTURAL DYNAMICS B 06-24-09 INSTINET 85.00 19.50 42,89%6.04 D000
3,200 STRUCTURAL DYNAMICS R 046-25.99 SOUNDVIEW FINANCIAL — 1948 62,320,00 0.000
100 STRUCTURAL DYNAMICS B D6-28-99 INSTINET 324.00 1919 135.421.9% 0000
5500 VEECO INSTRS INC DEL (-013-99 MONTGOMERY SECURITIE - 3158 17366635 0000
2,900 VEECO INSTRS INC DEL 05-24-99 MONTGOMERY SECURITIE 29,69 203.594.37 0000
2100 VISIO CORF COM -08-94 FIFER JAFFRAY INC 175 66.675.00 0.000
4100 VISIO CORPCOM D6-09-93 PIPER JAFFRAY INC - Jo4 [35,056.46 0.000
T VISIO CORP COM D6-09-93 ALEX, BROWN & S0ONS, — 3263 21,837.50 0L00K)
MK VISIO CORP COM 06-10-99 ALEX, BROWN & SONS, = 3325 29.925.00 0.000
1400 VISIOCORP COM (3= 1055 PIFER JAFFRAY INC — LM s 1278310 0.000
1 VISIOCORE COM 06-11-493 PIPER JAFFRAY INC - 3104 330417 0.000
T VISIOCORP COM 06-14-499 PIPER JAFFRAY INC — 3323 2325901 [0
4K VISIO CORP COM 06-15-99 PIFER JAFFRAY INC 3319 13.275.00 0.000
4,000 VISIO CORPCOM (6-16-99 FIFER JAFFRAY INC - 1505 140, 192 a0 0,000
2100 VISIO CORP COM 06-29-99 PIPER JAFFRAY INC — 3385 7108500 (LLHM]
5,100 VISIO CORP COM (- 30-5H PIPER JAFFRAY 1NC —_— 3.0 IRA91R7S .0
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

WO PURCHASE COMMISSION COST PER TOTAL YIELD
OIF SHS IS5LE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
120 VISIO CORP COM (701 -9% FIPER JAFFRAY INC . .54 A3 HA0,04 0,000
1000 VISIO CORP COM 7 -Ue-0% PIFER JAFFRAY INC = 3738 ATITEO0 0.000
BTy VISIC CORPCOM 07-07-99 VOLPE WEITY ANDCOMP — 3113 32304231 0.000
41K VISIO CORPCOM 07-08-99 INSTINET 16, 000 29 56 121,194 36 (0.0
1 176,900 2B 320,634 80
NTOA 500 INDEX FIy

400 NORTEL NETWORKS CORP (6-29-99 GLEZMAN & COMPANY 42.00 BH.72 1 20,004, 50 0001
1100 FLACER DOME INC COM (-29-94 GUZMAN & COMPANY 300K} 12.03 132.330.00 0.008
4,800 SEAGRAM LTD COM ¥-18-9% SMITH BARNEY INC 120,00 5134 246,420.00 0.012
2000 ADC TELECOMMUNICATIO 07-30.99 CANTOR FITZGERALD & —_ 44,50 934,500.00 £.00HD
LKL AES CORP COM (-29-99 GUZMAN & COMPANY 57.00 58,78 101 682.00 0,000
41400 AFLAC INC COM 05-27-94 FIDELITY CAPITAL MAR 1 656.00 52.04 2,154, 456.00 00,005
20300 ALLIED WASTE INDS INC 07-30-99 STANDARD AND POORS § L 1T 200 17.98 526,740.75 0,000
4300 ALLTEL CORP COM 17-21-99 GUZMAN & COMPANY 124900 1222 3i0,535.25 0016
2.0 ALZA CORP COM ()3-29-009 GUZMAN & COMPANY 60,00 5081 1018 10.00 (0000
1700 AMER INTL GROUF [NC C 06-18-99 SMITH BARNEY INC 42,50 121.84 207,123,715 R
9200 AMER ON-LINE COM (=1 B9 SMITH BARNEY INC 230.00 11340 104385500 0000
3400 APPLE COMPUTER INC CO (- 29-9% GLZMAN & COMPANY 102, 4541 15437700 0.000
SA00 AT & T CORP.COM STK (K3-18-99 SMITH BARNEY INC 135,040 3378 30118500 0.015

I 300 AT & T CORP COM STK [K3-29-94 GUZMAN & COMPANY 39,00 55.66 72,351.50 0.015
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PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M. PURCHASE COMMISSION COST FER TOTAL YIELD
DOF SHS ISSUE DATE EROKER PERUNIT EXTENSION  SHARE COST ON COST
1,900 ALTD DATA PROCESSING 06-29-99 GLUZMAN & COMPANY 57.00 41,97 £3,538.25 0.006
3,700 BE&T CORP COM 6-259-59 GUEMAN & COMPANY 111.00 591 132, 848.50 0.2
32,000 BEST BUY INC COM STh 6-29-99 STANDARD AND POORS & 1.280.04 3.0 2,113,280.00 0.000
2900 BKAMER CORP COM (46-29-99 OUZMAN & COMPANY R7.00 7303 211, 7ET.00 0.024
4,800 BOEING COCAPF (¥~ 1R-9% SMITH BARNEY INC 120,00 4478 214.920.00 0z
T CHEVRON CORP COM 06-29-99 GUZMAN & COMPANY 21.00 Ha03 65,821.00 0.025
1900 CHURB CORP COM 07-30-99 M REAMSEY KING SECURI 57.00 59.84 L3, 700.75 0ozl
2300 CISCOSYS INC COM (6= 18-99 SMITH BARNEY INC - 11938 334,250.00 0,00
1400 CISCOSYS INC COM 06-29-99 GUZMAN & COMPANY 42.00 253 ET.542.00 0.000
2300 CITIGROUP INC COM 0f-29-599 GUZMAN & COMPANY 6400 a6.09 106,012.75 a0z
11,200 CLEAR CHANNEL COMMU  05-05-99 GUIMAN & COMPANY 336.00 7041 T8R.536.00 0.000
1,300 CLEAR CHAMMEL COMMU  06-29-99 GUZMAN & COMPANY 35.00 66.34 $6,245.25 0,000
210y CMS ENERGY CORP COM 06-29.9% GUZMAN & COMPANY 63.00 4222 BE636.75 034
1,300 COCA COLA COCOM 06-29-59 GUZMAN & COMPANY 39,00 6l 16 79.501.50 0.me
4,700 COCA COLA ENTERPRISES  06-29-99 GUZMAN & COMPANY 141000 334l 157,003.50 0,004
LADD CORNING [NC COM 06-25-09 GUZMAN & COMPANY 435.00 6532 104,348 00 0011
16,400 DELPHI AUTOMOTIVE SYS 005-27-59 FIDELITY CAFITAL MAR 656,00 20.54 336,856.00 13,000
1,700 EMC CORF MAXS COM (¥3-29-99 GUZMAMN & COMPANY 51.00 5391 91.638.50 (1,000
1600 EXXON CORF COM D56-29-09 GUZMAN & COMPANY 48,00 7697 123, 145.00 0.021
2400 FHLMC VTG COM 06-29-99 GQUZMAN & COMPANY T2.00 5132 137,322.00 0010
15300 FLA PROGRESS CORPCOM  06-21-92 STAMDARD AMD POORS § 612.00 4235 647,993.25 0.051
2200 GEN ELEC OO COM 06-29-99 GUZMAN & COMPANY 66.00 109,72 241, 378,50 nnrez
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PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO, PURCHASE COMMISSTION COST PER TOTAL YIELD
OF SHE ISSUE IATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST
5,200 GOODRICH B F CO COM 07-21-4% GUZMAN & COMPANY 15600 41.78 217,256.00 0.026
L4 GTE CORP COM -29-4% GLIZMAN & COMPANY 42.(x) T1.03 99,442.00 00,0026
3,500 HAREAH 5 ENTMT INC CO 06-29-99 GUEMAN & COMPANY 105.00 248 7132175 0.0
1,700 HOME DEPOT INC COM 06-24-99 GUZMAN & COMPANY 51.00 .03 108,85 100 0002
LA400 INTEL CORP CAFP 06-29.99 GUEZMAN & COMPANY 42.00 59.28 §2.992,00 0.002
1200 INTL BUSINESS MACH CO 06-29-99 GLEZMAN & COMPANY 36,00 124.9] 149, 886.00 (003
400 LOWES COS INC COM (-29.90 GUZMAN & COMPANY 72,00 56.53 135,672.(4) 0,002
4100 LUCENT TECHNOLOGIES | (M- 1524 SMITH BARNEY INC 102.50 i 9 258, 146.25 0,001
2,600 LUCENT TECHNOLCMIIES | - 25-54 GUZMAN & COMPANY T8.060 60,72 173,465.50 .01
900 MARSH & MC LENNAN CIY  06-29-9% GUZMAN & COMPANY 27.00 T 70,170.75 0023
19700 MATTEL INC COM 05-27-99 SMITH BARMEY INC .00 26,34 518.947.25 b3
420 MCIWORLDCOM INCCOM  06-15-49 SMITH BARNEY INC — 95.25 AU, D0 0.000
800 MCIWORLDCOM INCCOM  06-29-99 GUZMAN & COMPANY 24.00 366 74,924.00 0.000
L MERCE & CO NG COM (-29-99 CUZMAN & COMPANY 30,04 71.53 T1LA30.0) 0016
240 MERRILL LYNCH & CO IN 06-20.44 GLEMAN & COMPANY T2.00 T1.03 184, 872,00 0014
KR MICROSOFT CORP COM - | B2 SMITH BARNEY INC - 85,00 T8, 000,00 0,000
330 MICROSOFT CORF COM 062959 GUZMAN & COMPANY 10500 BE.03 308, 105,00 0000
T MOBIL CORP COM (5-29-09 GUZMAN & COMPANY 2100 95,03 69.321.00 0023
11,2000 NETWORK APPLIANCE INC  06-24-99 CANTOR FITZGERALD & — 50.06 S, 700,00 (LRELI
38.200 OFFICE DEFQT INC COM 06-23-99 STANDARD AND POORS § 2,328.00 2154 131 L2800 (L0
L300 OMNICOM GROUP INC CO (6-29-90 GUZMAN & COMPAMY 45.00) T9.28 1R 920.00 (LANKT
22,300 PAINE WEBBER GROUP IN (400390 GUZMAN & COMPANY 66900 42497 958, 17525 0,010
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NTQA 500 INDEX FD PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
MO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 1550UE DATE BROKER PER UNIT EXTENSION SHARE COST O COST
A0 PFIZER INC COM (¥-29-99 GUZMAN & COMPANY 24.00 104,91 £3,924.00 0.003
235000 QUALCOMM INC COM 07-21-99 MORGAN STANLEY & CO — 15663 3.650,687.50 0000
1,500 SAFEWAY INC COM NEW 062904 GUZMAN & COMPANY 45.00 50.03 T5,045.00 (1000
2,000 SBC COMMUNICATIONS IN (¥:-29-99 GUZMAN & COMPANY 60,00 54.53 104, 060.00 Doy
[, 100 SCHWAB CHARLES CORPC  06-29-99 GUZMAN & COMPANY 33.00 10028 11030800 0.000
24060 SOLECTRON CORP COM (6-25-05% GUZMAN & COMPANY 7200 66.72 160,122.00 0.0
1600 SUN MICROSYSTEMS INC (6-29-99 GUZMAN & COMPANY 4800 [k 106, 448,00 0,000
1000 TYCO INTL LTD NEW COM (13-29-59 GUZMAN & COMPANY 30.00 278 2.780.00 0.001
2100 UM PLANTERS CORP COM 062915 GUZMAN & COMPANY G300 4378 9193800 25
4600 UTD TECHNOLOGIES CORP 0618599 EMITH BARNEY INC 115,00 fifs, 34 305,152.50 0012
15800 VULCAN MATERIALSCOC  06-30-99 STANDARD AND POORS 5 632,00 48,249 TH2 QR200 0016
2300 WAL-MART STORES INCC (5-29-99 GUIMAN & COMPANY 69.00 46.72 107, 450,25 0 004
4,100 WARNER LAMBERT COCOM  06- 18599 SMITH BARNEY INC 102.50 603 270,702.50 o0z
1700 WASTE MOMT INC DEL CO 06-29-99 GUZEMAN & COMPANY 31.00 5553 94,401.00 0.000
L4400 WELLPOINT HLTH NETWOR  06-08-99 GUZMAN & COMPANY 165.00 E6.53 47591500 0.000
5000 WELLPOINT HLTH NETWOR  06-18-90 EMITH BARNEY INC 12500 06,09 AR0E3T .50 (L000
4,600 WELLS FARGO & OO NEW -29-99 GUZMAN & COMPANY 138.00 43.78 200,388.00 00IE
442 60 26,671,017.25

PUBLIC SCHOOL TEACHERS/ SCUDDE
5.500 WOODSIDE PETROLEUM NP (-04-99 CS5FB AUSTRALLA DMSCO 21431 7.2 3918027 0,000
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PUBLIC SCHOOL TEACHERS/ SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

0, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSLE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
50,500 WOODSIDE PETROLEUM NP 06-10-99 CSFR AUSTRALIA DISCO 2.005.69 126 266, 666.3% (.00
6,600 WOODSIDE PETROLEUM NP 06-11-99 FIRET PACIFIC STOCKB 6193 726 47.884.08 .00
11,500 WOODSIDE PETROLEUM MF 06 5-99 CS5FB AUSTRALIA DISCO 460,54 . 733 B4,248.95 00
1627 LAFARGE FR25 (BR) 07-23-94 EXANE PARIS B9.55 100.56 64,732,110 (100K
Y LAFARGE FR25 (BR) [§7-26-49 NG BANK, NEW YORK 99,35 10189 39,837.79 .00
1,563 LAFARGE FR25 (BR) [7-26-5 EXANE PARIS 3791 10200 154,560,854 0,000
1000 LAFARGE FR25 (BR) 07-27-99 BARING SECURITIES IN 25830 103,58 103, 57796 .000
1500 LAFARGEFR25 (BR) 072759 MORGAMN STANLEY NEW Y ARTES 103,68 155,527.19 0.000
1699 LAFARGE FRIS (BR) 07-27-99 EXANE PARIS 434,75 10379 176,341.97 IRER
LM LAFARGE FRZ5 (BR) (7-28-99 IP MORGAN NEW YOREK D 266,47 106,86 106,855.21 (000
1298 LAFARGE FR25(BR) (7-28-99 SCHRODER WERTHEIM LE §76.22 10654 35136354 0,000
2,129 LAFARGE FR2S (BR) O7-29-4 IP MORGAN NEW YORK D 56228 105,51 225.475.25 0.000
2791 LAFARGE FR25 (BR) 07-20-99 P MORGAN NEW YORK D T48.13 107.4% 300,004,802 0.000
1053 SUEZLYONN EAUX EURIG  07-12.99 BEAR STEARNS NEW YOR 47967 1B2.67 192,348,52 .00
1358 SUEZ LYONN EAUX ELRI0  07-12-99 SCHRODER SECS LTD ME 617.18 182.25 2a7.489.T9 3.000
2,242 SUEZ LYONN EAUX EURIO 07-13-99 HEAR STEARNS NEW YOR 100808 18030 404,240 76 0.000
576 SUEZ LYONN EAUX EURIO 07-15-99 BEAR STEARNS NEW YOR 263.73 182497 105,754.69 (G0
LEGT  SUEZ LYDNN EAUX EURID 07-16-99 BEAHR STEARNS NEW YOR 1, 774,74 134,04 71166971 0.000
LY71 TFI -TV FRANCAISEFR {09499 SOCIETE GENERALE SEC 15048 219.50 J00.54 .25 (1.000
17 TFl - TV FRANCAISE FR U6-11-99 SOCIETE GENERALE SEC 82991 220,53 33279261 {004
43 TF| =TV FRANCAISE FR -1 7-24 SOCIETE GENERALE SEC 2535 225.093 10, 166.80 (KK
110 TRl - TV FRANCAISE FR 6-18-99 SOCIETE GENERALE SEC 62.10 226.37 24,900 84 LXLEH
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PUBLIC SCHOOL TEACHERS/ SCUDDE

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCIASE COMMISSION COSTPER  TOTAL YIELD

OF SHS ISSUE DATE BROKER PERUNIT _EXTENSION  SHARE COST __ ONCOST
120 TFI- TV FRANCAISE FR 06-21-99  SOCIETE GENERALE SEC 7317 22744 2033996 0.000
121 TFI - TV FRANCAISE FR 062299  SOCIETE GENERALE SEC 68 44 226,80 744255 0,000
16470 BASF AG NPV 052099  DEUTSCHE BANK SECURI 1,706.40 4155 68426591  0.000
11,247 BASFAG NPV 05-21-99  DEUTSCHE BANK SECURI 1,167.27 41.62 46807347 0.000
4,174 BASFAG NPV (5-25-99  DEUTSCHE BANK SECURI 42511 D84 170.468.13 0000
17817 BASF AG NPV (5-28-99  DEUTSCHE BANK SECURI 1.731.42 38.97 69420797 0.000
1920 BASF AG NPV 05-31.99  DEUTSCHE BANK SECURI 181.53 .03 15299403 0.000
2376 BASFAG NPV 06-01-99  DEUTSCHE BANK SECURI 230,60 m92 9246968 D00
5583 BASFAG NPV Des-02-09 DEUTSCHE BANK SECURI 54628 3924 219,059.00 (.00
6.759 BASEAG NPV 06:04-99  DEUTSCHE BANK SECURI 676,22 40.12 7116218 0000
5939 BASFAG NPV 06-07-99  DEUTSCHE BANK SECURI 609.53 41.16 24442401 0,000
8,424 BASFAG NPV 060899  DEUTSCHE BANK SECURI 86449 4115 346.65999 0,000
2169 BASFAG NPV 06-04-99  ERNST & CONEW YORK 2233 4132 §O.62680 0000
8.524 BASFAG NPV 06-09-99  DEUTSCHE BANK SECURI 902,22 42,44 61,79175  0.000
76 DEPFA DT PANDBRFORD  05-03-99  INSTINET SERVICES LO 1273 $3.93 637895  0.000
618 DEPFA DT PEANDERF ORDY 05-14-99 JULIUS BAER SECURITI 131.99 B5.65 32.930.22 (0040
S4 DEPFA DT PFANDBRFORD  05-18.99  INSTINET SERVICES LO 9.34 56,64 467858 D000
81 DEPFA DT PFANDBRFORD  05-19:99  INSTINET SERVICES LO 14.51 87.62 721278 0.000
121 DEPFA DT PFANDBRF ORD 05-311-99 DEUTSCHE BANK SECURI 216,57 BE.05 10,654.59 0.000
9| DEPFA DT PFANDBRFORD  D6-01-99  DEUTSCHE BANK SECURI 19.89 §7.64 797493 0000
131 DEFFA DT FEANDBRF ORD (=40 DRESDMNER KLEINWORT B 2848 87.18 PEA20.596 [HkATY
131 DEFFA DT PFANDRERE ORD (5. 04-T0 DEUTSCHE BANK SECURL ZR.4K 7.8 11 A420.96G 0,000
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PUBLIC SCHOOL TEACHERS/! SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST __ ONCOST
61 DEPFA DT PFANDBRFORD  06.09:99  DEUTSCHE BANK SECURI 13.78 90,62 552807 0.000
106 DEPFA DT PFANDBRFORD  06-1099  DEUTSCHE BANK SECURI 24.04 90.94 963970 0.000
45 DEPFA DT PFANDBRFORD  06-14.99  DEUTSCHE BANK SECURI -~ 91.29 410199 0,000
212 DEPFA DT PFANDBRFORD  06-1599  DEUTSCHE BANK SECURI 46,95 BA.80 1882535 0,000
176 DEFFA DT PFANDBRFORD  06-16.99  DEUTSCHE BANK CAP CO 38.96 #8765 1562132 0.000
205 DEPFA DT PFANDBRFORD  06-17-99  DEUTSCHE BANK SECURI 4661 9117 1560001  0.000
14,637 VEBAAG DEMS(DEEXCH  (7-19-99  DONALDSON LUFKIN AND 256189 60.53 BES96867  0.000
9737 VEBAAG DEM3 (DEEXCH 072099  DONALDSON LUFKIN AND 1.704.00 60.52 58920019 0.000
17352 VEHA AG DEMS (DEEXCH 072199 DONALDSON LUFKIN AND 3,088.51 61.55 106809200  0.000
10,124 VEBAAGDEMS (DEEXCH 072299 DONALDSON LUFKIN AND 1,798.08 61.42 62162863  0.000
3855 VEBAAG DEMS(DEEXCH 072399  DONALDSON LUFKIN AND 679.25 60.94 23490544 0,000
24 NEW WORLDCHINALAHK (070899  CORPORATE ACTIONS - 124 2969 0,000
2997 NEW WORLD CHINALAHK 070899  CORPORATE ACTIONS - 124 370687  0.000
8000 SMARTONETELECOMMUN 052699  MERRILL LYNCH(MLPFS $63.40 3.08 I78494.17  0.000
2715 EASTJAPANRAILWAYJP  07.2699  MORGAN STANLEY NEW Y — 560210 1,540,576.53  0.000
12000 FUIISAWA PHARMACOYS 050699 SBC WARBURG ASIA LTD 29291 16,30 195,565.18  0.000
2.000 FUNISAWA PHARMACOYS 050699  SRCWARBURG ASIA LTD 48.79 1629 3257583 0.000
2.000 FUISAWA PHARMA COYS 051099  WARBURG DILLON READ 48,60 16.22 A48 0000
6000 FUIISAWA PHARMA COYS 051099 SBC WARBURG ASIA LTD 145,92 16.24 9742441 0,000
4000 FUNSAWA PHARMACOYS 051199 SBC WARBURG ASIA LTD 7245 16,12 43T 0.000
2000 FUNSAWA PHARMACOYS 051399 DAIWA SECURITIES NEW 47.82 1597 1,93256  0.000
000 FUJISAWA PHARMA COYS 051499 DAIWA SECURITIES NEW 427.03 1584 511574 0.000
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PUBLIC SCHOOL TEACHERS/ SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

M. PURCIHASE COMMISSION COST PER TOTAL YIELD
0OF SHS ISSLUE DATE BROKER PER UNIT _EXTENSION  SHARE COST 0N COST
3000 FUNSAWA PHARMA COYS (5-17-99 DAIWA SECURITIES NEW T 15.83 47475.57 {0,
1000 FUNSAWA FHARMA COYS 05-18.-99 DAIWA SECURITIES NEW 69,37 1544 4631348 0.000
7,000 FLUIISAWA PHARMA CO Y35 (5-19-99 MOMURA SECURITIES NE 159 .64 15.23 106,582, 79 (.00
4,000 FUIISAWA PHARMA CO Y5 05-20-9%9 DAIWA SECURITIES NEW 9104 1520 60, TR3.67 0,000
1,000 FUIISAWA PHARMA COYS 05-21-4% DAIWA SECURITIES NEW 6890 13.33 46,003.55 000
000 FUIISAWA PHARMA COY3S 052499 ABRN AMRO SECS USA IM 4621 1543 30.855.71 {1
2000 FUIISAWA PHARMA COYS 05-25-94 ABN AMRD SECS USA IN 46,46 1551 Al02E20 (.00
3,000 FUNSAWA PHARMA CO Y5 05-27-949 DATWA SECURITIES NEW 69.34 1543 46,297.51 (00630
3,000 FUNSAWA PHARMA COYS (r5-26-99 MORGAMN STANLEY NEW Y 69.69 15.51 46,527 85 {10630
4,000 FUNSAWA PHARMA COYS 05-31-99 MORGAN STANLEY NEW Y 95.60 1587 6387075 0.000
5000 FLISAWA PHARMA COYS {¥-01-499 MORGAN STANLEY NEW Y I 1909 1590 79.514.80 0.000
5,000 FLUINSAWA PHARMA COYS D56-02-9% DAIWA SECURITIES NEW 11875 15.56 7928317 0000
5000 FUIISAWA PHARMA COYS 06-02-99 NOMURA SECURITIES NE 120036 16,07 #0,362 42 (LMD
7000 FLIISAWA PHARMA CO Y5 06-03-99 MORGAMN STANLEY NEW Y 168.92 611 112,785.30 (008
5000 FUIISAWA PHARMA COYS 06-03-99 GOLDMAN SACHS & CON 120184 16,14 R0,GRS 25 0000
1000 FUIISAWA PHARMA COYS (650499 MORGAN STANLEY NEW Y 2195 1599 15,988.40 0.000
7000 FUNSAWA PHARMA COYS (- 04-514 GOLDMAN SACHS & CO N 167,66 1599 111,942 66 (.04
50000 FUISAWA PHARMA COYS (- 178-204 MORGAN STANLEY NEW Y 120.72 16.12 B0,603.52 {.0dH)
3,000 FUNSAWA PHARMA COYS (3-09-99 MORGAN STANLEY NEW Y T3.08 16.26 48,794,656 0,000
2,000 FUNSAWA PHARMA COYS 06-09-99 SBC WARBURG ASIA LTD 4875 1628 32,553.74 0.000
6,000 FUIISAWA PHARMA COYS (- 10-94 MORGAN STANLEY NEW Y 146.99 1636 98.141.23 0,000
3,000 FLSAWA PHARMA COYS 06-10-99 DAIWA SECURITIES MNEW 73.39 1633 45,000 TR KK
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PUBLIC SCHOOL TEACHERS! SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

M. PURCHASE COMMIBSION COST PER TOTAL YIELD
(F SHS ISSUE IATE BROKER PER UNIT EXTENSION  SHARE COST 0Ol COST

100D FUNSAWA PHARMA COYS (M- 1039 WARBURG DILLOMN READ 24.58 1641 16,405 48 0,000
000 FUNSAWA PHARMA COYS wa-11-99 MORGAN STANLEY NEW Y 1%6 53 1640 1321675 0.000
3000 FUNSAWA PHARMA COYS Do-11-99 SBC WARBURG ASIA LTD T80 16,43 49.376.88 (L0000
6,000 FLIISAWA PHARMA COYS DA-14-499 MORGAN STANLEY NEW Y 148.76 1655 949.321.08 LRIV
3000 FLIISAWA PHARMA COYS 06-14-99 SBC WARBURG DILLON R 74,29 16.53 49,597,132 0000
2000 FUIISAWA PHARMA COYS 06-15-99 SBC WARBURG ASIA LTD 48.56 1621 3242373 00060
41,000 NEC CORP Y50 O[04 DEUTSCHE BANK SECURL G91.20 11.26 461 48697 (100
49,000 NEC CORP Y50 O-10-99 DEUTSCHE BANK SECURI R39.04 11.43 560,266,006 0008
46,000 NEC CORP Y50 O6-11-99 DEUTSCHE BANK SECLIRI RI7.82 1187 546,035.00 (04D
6,000 MISSAN MOTOR COYS0 07-23-99 MERRILL LY NCH{MLPFZ 41.12 4.5H) 2941676 {004
B NISSAN MOTOR COYS) 07:27-99 MERRILL LYNCH INTER 128.62 536 370,032 57 (100
SN NISSAN MOTOR CO Y50 (77-28-949 MERRILL LYNCH INTER |28.57 576 299.537.71 0,004
24,000 NISSAN MOTOR COYS(0 07-28-40 SCHRODER WERTHEIM LE 12885 5.90 14157969 (.00
1RO NISSAN MOTOR CO Y50 07-29-99 MERRILL LYNCH INTER 12837 6.8 6,584 31 (.00
41,000 NISSAN MOTOR COYSD 07-30-99 MERRILL LYNCH INTER 131.96 5.93 243.152.69 (LK)
AR000 NOMURA SECURITIES ¥ 5 070999 DEUTSCHE RANK SECURE 92193 1282 6l15,542.21 0,000
K NOMURA SECURITIES Y 50 (1-12-499 BREUTSCHE BANK SECURI G 29 1284 463,553.34 0,000
S0 NOMURA SECURITIES Y5 (7-13-499 DEUTSCHE BANK SECURT 1,049,938 13.23 0003995 0.000
23000 NOMURA SECURITIES Y50 (7-15-49 DEUTSCHE BANK SECLIRE 48365 1404 IX V1262 0.000
1,000 NOMURA SECURITIES Y50 U7-16-14 DEUTSCHE BANK SECURIE 202107 1=.83 1, 3449, 470.01 (3.0
JA000 SUMITOMO TSTE&BANK CO 07-12.499 MERRILL LYNCH{MLFFS 19572 5.94 196,123,748 .00
FLE SUMITOMO TST&BANK CO 07-13-99 MERRILL LYNCH INTER 195.43 6.0 328.705.39 £2.000
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PUBLIC SCHOOL TEACHERS/ SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

N PURCHASE COMMISSION COST PER TOTAL YIELD
OF 5H IS5UE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COsT
12000 SUMITOMO TSTABANK CO- 07-14.99 MERRILL LYNCH INTER 106,52 593 71,1 16:53 0,000
1100 SUMITOMO TSTRBANK CO. O7-15-99 MERRILL LYNCH INTER 100,54 610 67.127.54 .000
59000 SUMITOMO TSTRBANK CO O7-16-85 MERRILL LYNCH{MLFFS 199.78 6.56 J86,998.97 £.000
43,000 SUMITOMO TATE&BANK CO 07-19-99 MERRILL LYNCH INTER 197.30 088 195967.23 0.000
12,000 SUMITOMO TST&BANK CO O7-21-99 MOMLURA SECURITIES NE 12677 105 B4,606,3% 0.000
24000 SUMITOMO TETEBANK CO 07-21-99 MERRILL LYNCH INTER 194.5] 702 168417.11 0,000
10,000 SUMITOMO TST&BANK CO 07-22-99 MERRILL LYNCH{MLFFS 101.20 .76 67,572.64 0.000
S5.000 SUMITOMO TSTERANK CO 07-23.00 MERRILL LYNCH{MLFPFS 45.00 654 35 0,0y
6,000 SUMITOMO TSTEBANK CO 07-27-99 MERRILL LYNCH INTER 57,00 .34 38,057 .84 0.000
9,000 SUMITOMO TSTEBANK CO 07-28-99 MERRILL LYNCH INTER B7.08 A6 SR 14081 0,000
9000  SUMITOMO TSTEBANK CO 07-20.99 MERRILL LYNCH INTER B6.7T .44 5793799 0,000
18,000 YAMANOUCHI PHARM JPYS  D6-11-99 LEHMAMN BROS INC DTC 200,52 370 T14,560.03 0.000
7000 YAMANOUCHI PHARMJPYS  (6-14-99 LEHMAN BROS INC DTC 19245 40.62 28433195 (0.000
7270 AKZO NOBEL NV NLGS (N 0= 1 1-5% ING BANK, NEW YORK 65583 45.20 328,569.56 (.06
7450 AKZD NOBEL NV MLGS (N (6-14-9% ING BANK, NEW YORK 67197 4519 336,657.57 [0

Gl AKZD NOREL NV NLGS (N (-1 4-09 ING BANE, NEW YORE 33,05 45.21 27.578.08 {000
6,760 AKZO NOBEL NV NLGS (N 06-15-99 ING BANK, NEW YORK 599.08 4440 300,142.30 0,000
4680 ARZD NOBEL NV NLGS (N 06-16-99 ING BANK, NEW YORK 41347 44.26 207,149.30 (.00
T.250 AKZO NOBEL NV NLGS (N 06=17-9% ING BANK, NEW YORK 621.15 4102 319869 (LK

9 GUCCI GROUP N V SH5-N (6-08-99 GOLDMAN SACHS & CO M 45.00 6305 56,745.00 (HRE LY

19200 GUCCI GROUP N Y SHS-N 06-09-99 GOLDMANM SACHS & CON 960,00 fd Hd 1,245 004 10 0000
400 GUCCI GROUP N ¥V SHS-N O 10-9% GOLDMAN SACHS & CON 20,040 6.6 260560 0.000
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PUBLIC SCHOOL TEACHERS/ SCUDDE PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST
1,200 GUCCIGROUPNY SHS-N - 10-99 FURMAN SELZ MAGER Dl 60,00 67.62 8114424 {060
600 GUCCT GROUP NV SHS-N 06-15-98  DONALDSON LUFKIN NEW 30,00 68.12 A0KTIE6 0000
4 GUCC! GROUP NV SHS-N 06-16-99  DONALDSON LUFKIN NEW 20,00 6747 26,968.00 0.000
100 GUCCT GROUP N V SHS-N 06-21-92  DONALDSON LUFKIN NEW 500 68.55 6,855.00 0,00
200 GUCCIGROUP NV SHS-N 06:22-99  DONALDSON LUFKIN NEW 1000 a9 .55 13,9100 0.000
00 GUCCI GROUP NV SHS:N 06-24:99  DOMALDSON LUFKIN NEW 45.00 H9.55 62,595.00 (000
100 GUCCIGROUP NV SHS.N 06-30:99  DONALDSON LUFKIN MEW 5.00 7202 7,202.00 0,000
BG9I0 PHILIPS ELEC{KON) EUR 07-19-99 NG BANK, NEW YORK 1,969.41 110.74 08667339 (000
2,590 PHILIPS ELEC{KON) EUR 07-20.9%  ING BANK. NEW YORK S55.83 107.52 17847161 (0,000
30 ADR KOREA TELECOM SPO  07-02-99 DONALDSON LUFKIN NEW 15.00 andl 12.033.75 0000
10,500 ADR KOREA TELECOM SPO 07-02-99 GOLDMAN SACHS & CO'N 525.00 4036 423,795.75 (L000
3,500 ADR KOREA TELECOM SPOD 07-08-99  GOLDMAN SACHS & CON 175.00 430 I500,827.25 000K
LI AR KOREA TELECOM SPO 07-07-99  GOLDMAN SACHS & CON 55.00 43,55 47.505,00 (000
25400 ADR KOREA TELECOM 5P0O 07-08-99  GOLDMAMNSACHS & CO N 1.420.00 42,69 1.212.262.52 0.000
140 ADR KOREA TELECOM SPO 07-12-99  GOLDMAN SACHS & CON 520,00 4263 443.327.04 1000
1400 ADR KOREA TELECOM SPO. 07-12-99 DOMALDSON LUFKIN NEW Ti0,00 42,09 B, 182.50 0,000
5500 ADR KOREA TELECOM SPO 07-13-98  GOLDMAN SACHS & CON 275.00 40,45 222 44860 0,000
L1500 ADR KOREA TELECOM SP0 (7-149%  GOLDMAN SACHS £ CON 575.00 3§32 440,624 80 10,0000
1,119 REPSOL SA (RG) ELRI(R (7-14-59  MORGAN STANLEY NEW Y 57,68 20,66 2312408 0.000
B485 REPSOL SA (RG) EURI(R (7-1599  MORGAN STANLEY NEW Y 43523 20.71 175.729.53 0.000
14,368 REPSOL SA (RO) EURI(R 07-15-99 BEAR STEARNMS NEW YOR T49.04 2091 300,363.46 0.000
13,061 REPSOL SA (HG)EURLR 07-16-99 HEAR STEARNS NEW YOR 652,50 20.95 27368161 0.000
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PUBLIC SCHOOL TEACHERS/ SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

NO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF 515 ISSUE DATE BROKER FERUNIT EXTENSION  SHARE COST ON COST
2661 REPSOL SA (RGIEUR LR 07-16-49  MORGAN STANLEY NEW Y 13803 20,50 3535353 0000
6 REPSOL SA (RG) EURI(R 07-16-99  BEAR STEARNS NEW YOR 152 20,50 141440 0000
16 REPSOL SA (RG)EURI(R 07-19-99  BEAR STEARNS NEW YOR .00 2073 2ADSO2 (K
4458 REPSOL 5A (RG) EURIR 072089 MORGAN STANLEY NEW Y 2iL16 20,65 V269428 0000
14,058 REPSOL SA (RG) EURIR 17-20-9%  BEAR STEARNS NEW YOR 71945 20.54 28869942 0000
1,367 REPSOL SA (RG) EURIR 07-20-99  BEAR STEARNS NEW YOR 649,52 3039 TRTSO9 0.000
|98 REPSOL SA (RG) EURI(R (7-21-99  BEAR STEARNS NEW YOR 5586 b 40 22400197 0000
B.163 REPSOL SA (RG)EURI(R 17-21-9%  BEAR STEARNS NEW YOR 42135 0,70 168,960,13 0,000
9251 REPSOL SA (RG) EURIR 07-22.00  BEAR STEARNS NEW YOR 47215 2047 189,331.31 0,000
16,562 REPSOL SA (RG) EURIR 07-23-99  BEAR STEARNS NEW YOR B4326 2042 IR 14403 000D
1106 REPSOL SA (RG) EUR R (72398  BEAR STEARNS NEW YOR 3807 2033 AR5 000D
I8.509 REPSOL SA (RG)EURI(R 07-26-99  BEAR STEARNS NEW YOR 931.58 2018 7356227 0000
5789 REPSOL 5A (RG)EURI(R 07-27-99° BEAR STEARNS NEW YOR 299,63 75 120,147.68 0000
7438 REPSOL SA (RG) EURI(R (7-26-9%  BEAR STEARNS NEW YOR 1,985,49 2099 79618386 0000
21290 CLARIANT CHFSO[REGLY 07-09-83  MORGAN STANLEY NEW Y — 400,08 36,798.38 0,000
1368 CLARIANT CHFSO[REGD) 07-19-89  CSFR NEW YORK DTC 3 1.572.22 460,53 6046258 000D
49,533 BILLITON ORD USDO.50 06-29-99  CAZENOVE & CO 1.025.86 3147 I71,93574  0.000
17,9458 BILLITON ORD USDO.50 06-29-99  INSTINET UK LIMITED 17262 347 6236046  0.000
45,533 BILLITON GRD USDO.50 06-30-99  CAZENOVE & CO 1,030.43 144 172, 700,60  0.000
5084 BILLITON ORD USDOS0 06-30-99  IMSTINET UK LIMITED 10542 346 1761096  0.000
74300 BILLITON ORD USDD 50 O7-01-99  CAZENOVE & CO 1,508 24 161 26T, HS68  0.000
62,470 'EIILLTI'C;N ORI LISIMLSN (717200 CAZENOVE & C0D 131707 366 28431367 L0
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PUBLIC SCHOOL TEACHERS/ SCUDDE

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MOk PLRCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST 0N COST
46,021 BILLITON ORD USIHLS0 (17-05-99 CAZENOVE & OO 1,025 06 i1 1716080, 78 (LD
72484 BILLITON ORD UEDO.S0 {17-115-99 CATENOVE & CO 1,592.27 36K 2a6,906.32 0,000
46,022 BILLITON ORD USDO.50 07-07-949 CAZENOVE & CO 1,050,81 383 176,118.74 0004
3,553 BILLITON ORD USDOS0 07-08-99  CAZENOVE & CO 706,18 187 118,337.92 (. LHA)
10,383 BRITISH AERDSPACE ORD 05-04-94 PANMURE GORDOMN & CO 474.67 7.65 7945545 L0600
2435 BRITISH AEROSPACE OHD (15 (K- PANMURE GORDON & TO 11248 7.7 18,777.45 0,000
18,249 HRITISH AEROSPACE ORD 05-11-9%9  PANMLURE GORDON & CO #3340 765 139,563,460 0,000
11,175 BRITISH AEROSPACE ORD 05-12-99 KLEINWORT BENSON LTD 510,37 766 85,571 .62 0.000
£,754 BRITISH AEROSPACE ORD 05-13-99 PANMURE GORDOM & CO 30348 T.52 50.773.14 .000
9,495 BRITISH AEROSPACE ORD 051499 PANMURE GORDON & CO 419.57 740 7022232 {1,000
15,453 BRITISH AERQSPACE ORD 05-26.99 PANMURE GORDON & CO Bl 1 f.64 102,648,594 0.000
16,749 BRITISH AERQSPACE ORD 05-27-595 PANMLURE GORDON & CO 65428 .54 109,544.04 0,000

620 BRITISH AEROSPACE ORD 03-28.54 PANMURE GORDON & OO 24.07 651 4.033.10 0.0
12,273 BRITISH AEROSPACE ORD 06-01-59 CSFB EQUITIES LONDON 49026 669 B2.133.17 (1000
11,33 BRITISH AEROSPACE ORD 06-03-99 KLEINWORT BENSOMN LTD 454.01 6.70 T6.123.82 (L0040
14,772 BRITISH AERQSPACE ORD (6-07-499 KLEINWORT BENSON LTD 540,39 670 9898893 0.000

2275 BRITISH AEROSPACE ORD (H-109-99 KLEINWORT BENSON LTD ) ES 6,70 15,23 1.25 (L0000
5490 BRITISH AEHOSPACE ORD (- 14-99 KLEINWORT RENSON LTD 220,01 .72 I ARE.93 (.00
59492 BRITISH AEROSPACE GRD (6-15-99 KLEINWODRT BENSON LTD 240,15 672 40,265 91 0.000
2L936  CAHLTON COMUNCTNS OR - 052698 CAZENOVE & CO 1.491.27 B64 249,968 27 0.000
AAT0 CARLTON COMUNCTNS OR 0527099 CAZENOVE & CO 167,08 E27 27.941.26 0.00K
4,183 CARLTON COMUNCTNS OR 05-28-9% CAZENOVE & CO 20446 740 14.214.15 1.000
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PURBLIC SCHOOL TEACHERS SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT _EXTENSION  SHARE COST ON COST
14,539 CARLTON COMUNCTNSOR 060899  CITIBANK N.A. LONDON 720,84 821 12079248 0.000
16,059 DIAGED ORD GBX289351  05-2899  PANMURE GORDON & €O 998 87 1042 6727075 0.000
IK.255 DIAGEO ORD GBX2R9351 060199  CSFB EQUITIES LONDON 1,177.42 1051 197.24899  0.000
10,101 EMIGROUPORDGRPOI4 060299 CITIBANK N.A. LONDON 429.47 712 7191797 0000
3,832 EMIGROUP ORD GBPO.I4  06-04-99  CITIBANK N.A. LONDON 162,70 7.10 3721399 0000
22,109 EMIGROUFORDGBFO.I4  06-04-99  SAC WARBURG & COLTD 948 20 7.18 15879624  0.000
6181 EMIGROUPORDGBPO.I4 061099  CITIBANK M.A. LONDON 257.78 7.80 4818430 0000
2832 EMIGROUPORDGBPOI4 061599  CITIBANK N.A. LONDON 13437 7.93 2246144 0.000
15926 EMIGROUPORD GBPO.I4  06-2599  DONALDSON LUFKIN & J 930,70 839 13364107 0.000
2011 EMIGROUPORDGBEPO.14 062899  DONALDSON LUFKIN & J 10131 841 1690624 0,000
1,005 EMIGROUPORDGBPII4 062999  DONALDSON LUFKIN & J 49.47 8,25 28839 D000

553 EMIGROUPORDGRPOI4 063099  DONALDSON LUFKIN & J 2664 807 446092 0.000
1907 EMIGROUP ORD GBPO.13  07-01.99  DONALDSON LUFKIN & J U358 512 15676.15  0.000
6.628 GENELECTRICCOORDG 052799  JP MORGAN SECURITIES 371.06 938 6215033 0.000
7854 GENELECTRICCOORDG 052899 IP MORGAMN SECURITIES 44389 9.5 7435827 0000
4479 GENELECTRICCOORDG  06-08-99  CITIBANK N.A. LONDON 267,97 10,02 4486479 0.000

15662 GENELECTRICCODRDG 060099  CITIBANK N.A. LONDON 949,03 10,16 159.05592 0000
10498 GLAXOWELLCOMEORDG 052699  DONALDSON LUFKIN & J 1,720.27 2745 28812905 0.000
5,659 GLAXOWELLCOMEORDG 052799  DONALDSON LUFKIN & J 1414 65 2736 23692805 0000
25,800 GLAXOWELLCOMEORDG 077999  DONALDSON LUFKIN & I 4783.45 2491 71753131 0000
4381 GLAXOWELLCOMEORDG  07-29.99  DONALDSON LUFKIN & § $55.22 2506 109790.52 0000
11,600 HSHCHLDGS HKSIHK R 06-11-99  DEUTSCHE BANK SECURI 2,041 78 1638 42203187 0000
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PUBLIC SCHOOL TEACHERS! SCUDDE

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST  ONCOST
15600 HSBC HLDGS HKSIOHKR  06-14-99  DEUTSCHE BANK SECURI 277531 3678 7379800 0.000
20,000 HSBC HLDGS HKSIOHK R 06:1599  DEUTSCHE BANK CAP CO 1.568.11 16.89 73771920 0.000
4800 HSBCHLDGS HKSIOHK R 06-15:99  MERRILL LYNCH{MLPFS 855,67 16,86 176919.82 0,000
14400 HSRCHLDGSHKSIOHKR 062499  DEUTSCHE BANK CAF CO 2,646.54 38.00 S4TIT047  0.000
12400 HSBCHLDGS HKSIO(HKR 062599  DEUTSCHE BANK CAP CO 2,266.58 37.79 46861547 0.000
7,600 HSBCHLDGS HKSIGHKR 062899  DEUTSCHE BANK CAP CO 1,375.78 743 28443159 0.000
2213 LONRHOAFRICA ORDGBP  06-28-99  (D)INSTINET INV LOND 5.00 76,00 168337 0,000
10456 MARKS & SPENCER ORD2 060199  CSFB EQUITIES LONDON 192,60 629 6577089  0.000
23271 MARKS & SPENCER ORD2 060399  HSBCINVT PLCLTDLO £76.84 631 14695030 0,000
28,486 MARKS & SPENCER ORD2  06-04-99  CITIBANK N.A. LONDON 1,052.75 6.19 7644578 0,000
20,892 MARKS & SPENCERORD2 060799  CITIBANK N.A. LONDON 1,090.66 6.12 18280021 0000
41,142 PRUDENTIAL CORP 5P 050499  CAZENOVE & CO 1,595.07 14,65 60270765  0.000
8247 PRUDENTIAL CORP 5P 05.04.99  INSTINET UK LIMITED 719.55 1461 12047931 0.000
49,482 PRUDENTIAL CORP SP 05.04:99  KLEINWORT BENSON LTD 431642 14.63 72372145 0.000
2,601 PRUDENTIAL CORP 5P 050599 INSTINET U.K LIMITED 223.10 14,35 733569 0.000
24,419 PRUDENTIAL CORP 5P 05:05.99  CAZENOVE & CO 2,116.71 14.53 35483253 0000

979 PRUDENTIAL CORP 5P (0500555 ITG INC LONDON B4.71 14.51 14,202 54 000
23,997 PRUDENTIAL CORP 5P 050699 CAZENOVE & CO 2,069.20 14.45 4686818 0.000
RES8 PRUDENTIAL CORP 5 0507-99  CAZENOVE & CO 753.98 1422 12635167  D.00D
359 PRUDENTIAL CORP 5P (5-10- CITIBANK N.A. LONDON el 14.17 50,950.97 0.000
4,348 FRUDENTIAL CORP 5P U5-11:99  CITIBANK N.A. LONDON 37719 14.54 6321489 D000
12207 PRUDENTIAL CORP 5P 05:12.99  CITIBANK N.A. LONDON 103434 14.19 17326741 0,000
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PUBLIC SCHOOL TEACHERS/ SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

FURCHASE

COMMISSION COST PER TOTAL YIELD
(IF SHS IS5UE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST

1676 PRUDENTIAL CORP 5P 031299 DEUTSCHE MORGAN GREN 14234 14.19 23,782.06 0.000
8764 PRUDENTIAL CORP 5P 051444 CITIBANK N.A. LONDON 746,51 14.28 125,114,098 0,000
L1311 PRUDENTIAL CORF SF 05174 CITIBANK N.A. LONDON 263.93 14.10 44134 87 1,000
6,597 PRUDENTIAL CORE 5P 05-17-9%  PANMURE GORDOM & CO 543,600 1379 H1,999.95 0,000
12,293 PRUDENTIAL CORP 5P (05-18-99  PANMURE GORDON & CO 101080 13.77 163,286, 87 (0,000
LI1%E PRUDENTIAL CORP 5P 052799  DEUTSCHE MORGAN GREN 174,08 13.24 29005 A% 0,000
7083 PRUDENTIAL CORP 5P (15-27-99  JP MORGAMN SECURITIES 559,50 13.23 493,742 40 (LO00
170560 FRUDENTIAL CORP 5P 052899  IPMORGAN SECURITIES 1,341.65 319 224,883.12 (0,000
ILETT SAINSBURY JORD GBPO. 070299 KLEINWORT BENSON LTD 1,244 95 £.55 208,738.35 0,00
39234 SAINSBURY J ORD GRPD (7-005-44 KLEINWORT RENSON LTD [, 541.15 6.59 254,308.04 0,000
A2E5E SAINSRURY J ORD GRED, 07-06-99 KLEINWORT RENSON LTD 1,295.51 661 217,215.08 L000
17,867 SAINSBURY 1 ORD GEPD, 070745 KLEINWORT BENSON LTD (07 B8 6.55 HIT00117 0,000
S0, 084 SAINSBURY ) ORD GBPD 07-08-99 KLEINWORT BENSON LTI 1,937.16 648 124,799.11 (.00
11,527 SAINSBURY JORD GRPO 70999 KLEINWORT BENSON LTD 443,48 645 7435799 (L
42,651 SAINSBURY J ORD GRFO 07-12-9%  KLEINWORT BENSON LTD 1,645.47 647 AT EUL0E 0.000
7641 SAINSBURY ) ORD GBR), 07-13-93  KLEINWORT BENSON LTD 287.71 tAk 48,237.90 0.000
9.925 SAINSEURY J ORD GBPO, 07-14-99 KLEINWORT BENSON LTD 994 525 62.024.88 0.000
MAT4 SAINSHURY J ORD GBPO, 07-14-99 CITIBANK N.A, LONDON 911,28 6.27 152,726.74 1.0
LE0 SAINSBURY J ORD GBPO, 07-14-99 PANMURE GORDON & CO 142,45 6.26 23,797 .45 (0,000
[1LAZ1 SAINSBURY ] ORD GBPO. 07-15.99 KLEINWORT BENSON LTD 42271 625 TR0 05 0,000
2,247 SAINSBURY J ORD GBPD (17-16-494 KLEINWORT BENSON LTD 13198 6.28 14,081 .05 (L
1,234 SAINSBURY ) ORD GRPO, 07-19-99  KLEINWORT BENSON LTD 45,47 .18 TH625.12 0.000
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PUBLIC SCHOOL TEACHERS/ SCUDDE

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO FURCHASE COMMISSION COSTPER TOTAL YIELD
(F SHS ISS5UE DATE BROKER PERUNIT EXTENSION SHARE COST ON COST
199 SAINSBURY ] ORD GBPO. 07-20-99 KLEINWORT BENSOMN LTIy 728 6.12 1,217.74 (.02
2079 SAINSBURY ] ORD GERO, 07-21-99  CSFB EQUITIES LONDON 7524 007 1261564 .00
962 SAINSBURY 1 ORD GBPO. 07.22-99 CSFB EQUITIES LONDON 34.43 G410 577273 0.000
LAl4 SAINSBURY ] ORD GBPFD. 07-23-99  CSFB EQUITIES LONDON 57.52 5497 964266 0.000
1,594 SAINSBURY J ORD GBPi, 07-26-99  CSFB EQUITIES LONDON 86,67 596 9,500.32 (0
28,525 SAINSBURY ) ORD GBRPO, (17-26-84 MERRILL LYNCH INTERN 1060421 590 168.304.5] 0,000
35001 SAINSBURY J ORD GBPO. (17-27-99 CSFBE EQUITIES LONDOM 1,243.78 5495 20837028 0.000
63,447 SAINSBURY J ORD GBPD. 072890 CSFR EQUITIES LONDON 229327 B.06 184, 18847 0,000
19,034 SAINSBURY J ORD GBPD. 072505 C5FB EQUITIES LONDON 685.37 6.03 114.818.02 0.000
12,636 SAINSBURY JORD GBPO. 07-30-99 CS5FB EQUITIES LONDON 457.19 6.06 76,5390.66 L000
25441 VODAFONE AIRTOUCH OR (H-09-99 CITIBANK N.A. LONDON 3.601.65 21.23 63, 805.37 0,000
4,100 ADR ARACEUZ CELULOSE (15-03-99 GOLDMAN SACHS & CON 205,00 1905 #1,809.35 0.000
2000 ADR ARACRUZ CELULOSE 15-04-99 GOLDMAN SACHS & CON 145,00 19.97 S7.005.75 0,000
2300 ADR ARACRLUZ CELULOSE U5-05-4949 GOLDMAN SACHS & CON 115.00 20,05 A46,115.00 0,000
2300 ADR ARACHUZ CELULOSE  05-18-%9  GOLDMAN SACHS & CON 115.00 20.05 46,115.00 0,000
200 ADR ARACRUZ CELULOSE D5-19-99 GOLDMAN SACHS & CON 45100 19.35 1741527 0,000
900 ADR ARACRUZ CELULOSE 05-20-99 GOLDMAN SACHS & CON 45,00 19.99 17.989.47 0,000
280 ADRARACRUZ CELULOSE 05-21-99 GOLDMAN SACHS & CON 140000 2005 56,140.00 0,004
400 ADR ARACRUZ CELULOSE 05-24-59 GOLDMAN SACHS & CON 2K 19.88 7.952.80 0,000
2 ADRARACRUZ CELULOSE 05-25-99 GOLDMAN SACHS & CO N 13000 19,20 49 920152 0,000
300 ADR ARACREUZ CELULOSE 05-26-90 GOLDMAN SACHS & CON 15,00 19.65 5,894.76 [.000
3300 ADR ARACRUZ CELULOSE 05-27-99 GOLDMAN SACHS £ CON 175,00 19.67 6835130 3,000
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PUBLIC SCHOOL TEACHERS! SCUDDE

PURCHASE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST _ ONCOST
2900 ADR ARACRUZ CELULOSE 052899  GOLDMAN SACHS & CON 145.00 19.07 5529285 0.000
2483 SAPAGNON-VTGPRFNP 072399  DEUTSCHE BANK SECURI 255371 41242 102403670 0.003
1,863 SAPAG NON-VTGPRENP  (7-2699  DEUTSCHE BANK SECURI 1,893.01 0746 759,097.02 0003
1,386 SAPAGNON-VIGPRFNP (72799  DEUTSCHE BANK SECURI LAIBTI 410.47 SERO054T  0.003
3,556,661 57.550,867.91
PUBLIC SCH TEACHERS/MSAM
14,600 WESTPAC BKG CORPNPY 051499  DEUTSCHE MORGAN GREN 592 88 132 108,388.17 0,000
11350 WESTPAC BKG CORPNPV  05-17-99  DEUTSCHE MORGAN GREN 44270 7.13 5093164 0.000
34,700 WESTPAC BKG CORPNPV  05-18:99  DEUTSCHE MORGAN GREN 1,342.59 107 24544993 0.000
57800 WESTPAC BKG CORPNPY 051999  DEUTSCHE MORGAN GREN 222804 7.05 407,32484 0,000
19,450 WESTPAC BKG CORENPY 052099 DEUTSCHE MORGAN GREN 1,529.72 7.09 27966024 0.000
46,250 WESTPAC BKG CORPNPV  05-21-99  DEUTSCHE MORGAN GREN 1,780.17 7.04 32544747 0.000
57850 WESTPAC BKG CORPNPYV  05-2599  DEUTSCHE MORGAN GREN 221951 701 40576785 0,000
11,700 WESTPAC BKG CORPNPY 052899  ORD MINNETT TJ THOMP 93.16 6.75 901878 0.000
11,750 WESTPAC BKG CORPNPY  06:01-99  ORD MINNETT TJ THOMP 394.00 674 7918471 0,000
23450 WESTPAC BKG CORPNPY 060299  ORD MINNETT TI THOMP 780,34 6.69 15684199 0,000
23450 WESTPAC BKGCORPNPY 060399  ORD MINNETT TJ THOMP 7421 6,64 15560173 0,000
23450 WESTPAC BKG CORPNPV  06:04.99  ORDMINNETT TI THOMP 787.61 675 158,30072 0000
23450 WESTPAC BKGCORPNPY 060799  ORD MINNETT TI THOMP 17579 6.65 15592639 0,000
35200 WESTPAC BKG CORP MNPV (Ha-(H8- 0% ORE MINMNETT T3 THOMP 118271 6.75 237.708.21 QL0060
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PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS IS5LE DATE BROKER PERUNIT EXTENSION  SHARE COST 0N COST
15,200 WESTPAC BKG CORP NPV (- -2 DR MINNETT TJ THOMP 1. 190,68 B 80 23931753 (0,000
35200 WESTPAC BKG CORP NPV (- 10-59 ORD MINNETT T) THOMP 1.197.43 fi. 84 240,676,000 {.(KK)
23,400 WESTPAC BKG CORP NPV a-11-99 ORDMINNETT T THOMP TI7.18 .68 156,203.72 12,000
6,450 WESTPAC BKG CORFP NPV (- 18-499 ORDMINNETT T THOMP 20547 6.40 41.298.77 .03
5700 WESTPAC REG CORP NPV (7-09-99 ORD MINNETT TJ THOMP 183.36 647 16.851.97 0.000
| 1,400 WESTPAC BKG CORP NPV 17-13-99 ORD MINNETT T THOMP 6530 fda 7342361 0000
52,500 WESTPAC BRG CORFP NPV 07-16-99 CSFR EQUITIES LONDON 1. 730149 663 HE023.05 (L0
17,600 WESTPAC BRKG CORP NPV 7-19-93 CEFB EQUITIES LONDON SR0.70 6.63 1 16.722.03 0.000
7850 WESTPAC BKG CORP NPV 07-20-99 C5FB EQUITIES LONDON 2507 654 S13TL00 0000
0,800 WESTPAC BEG CORF NPV 07-22-99 CSFR EQUITIES LONDON 1.285.89 6,49 258.461.72 (.00
5550 WESTPAC BKG CORP NPY 07-23-5% CSFR EQUITIES LONDON 161529 6.42 32465540 (A
1,700 WESTPAC BRG CORP NPV O7-27-94 HSBC INVESTMENT BANK I7.61 .48 1.021.23 000
57400 WESTPAC BKG CORPNPY OF-30-99 C5FB EQUITIES LONDON 1,.848.47 647 371,532.22 0.000
413 BCT TELUS COMMUNICATI  07-25-9% HSBC INVESTMENT BANK (194 2175 9.395.40 0,00
2,993 BCT TELUS COMMUNICATT  07-30-959 CANADIAN IMPERIAL BE 153,74 2147 05,443.02 000}
749 POTASH CORP SASK COM 07-26-99 HSBC INVESTMENT BANK 3.E3 l.11 i8,277.80 LT
1,134 POTASH CORP SASK COM 07-27-99 HSRC INVESTMENT BANK 5494 5238 59,344 74 (0
2T POTASH CORP SASK COM (¥7-28-95 HSHC INVESTMENT BANK 1068 F2.92 106, 742.05 (00
A0 RANISCOATS DEKZ0 07-22-9% ABG SECURITIES DSLD 5308 44 By 17,945, 54 0,000
T DANISCO AS DEE20 O7-23.-5¢ SKANDINAVISKA ENSKIL 9169 44.75 3132347 0.000
2000, DANISCOAIS DEK20 7-30-59 SRANDINAVISEA ENSKIL 28606 45.54 95.638.09 0,000
LA NOVO-NORDISKE AS DRE10 15-28-54 SEANDINAVISEA ENSKEIL A0 106 103,14 134,087 39 0.000
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PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF 515 ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST
T NOVO-NORDISK AS DEKI0 050199 SKANDINAVISKA ENSKIL 21227 101 39 TOATHI0 0000
10D NOVO-NORDISK AS DEKI0  06-04.99  SKANDINAVISKA ENSKIL 299,14 100.01 10001213 0.000
L0 NOVO-NORDISK ASDKKID 060899 SKANDINAVISKA ENSKIL 066 100,52 100,519.58  0.000
200 NOVO-NORDISK AS DEKI0  06-1599 SKANDINAVISKA ENSKIL 9307 103,72 ALNS0e 000
D00 NOVO-NORDISK ASDKKIO  06-2299  SKANDINAVISKA ENSKIL 284.40 105.65 9508457  0.000
400 NOVO-NORDISK A5 DKEK10 [p-24-99 SKANDINAVISEA ENSKIL 12173 106,76 42,702,774 10 (MH}
200 NOVO-NORDISK AS DEE 1O (r7-08-94 SKANDINAVISEA ENSKIL 24453 10428 8342705 (.00
130D NOVO-NORDISK ASDKKI0  07-1699  SKANDINAVISKA ENSKIL 408,16 104.97 13646200 0.000
L300 NOVO-NORDISK AS DEKIO 072099 SKANDINAVISKA ENSKIL 559,20 1087 186095064  0.000
2400 NOVO-NORDISK AS DKKIO  07-23.99  SKANDINAVISKA ENSKIL 762,41 10621 25489877 0.000
LOOD NOVO-NORDISK AS DEEID 072799 HSBC INVESTMENT BANK 1075 107.47 10746546 0,000
500 NOVO-NORDISK AS DEKIO  07-30:99  SKANDINAVISKA ENSKIL |61 87 10823 5411698 0000
140D UNIDANMARE ‘A’ DNKRIO  05.14-90  INSTINET SERVICES LO 298,19 7121 9960350 0000
800 UNIDANMARK ‘A DNKRID  05-21-99  INSTINET SERVICES LO 168,67 7049 $639349 (000
90 UNIDANMARK 'A"DNKRID  06-04-09  INSTINET SERVICES LO 13672 6936 6242496 0000
LI70 UMIDANMARK ‘A’ DMKRID  06-09-99  GOLDMAN SACHS INTL L 246,78 70.52 2,50622  0.000
500 UNIDANMARK 'A'DNERID  07-26-99  HSBC INVESTMENT BANK 333 66,56 3327994 0.000
300 ALCATEL EURID 07-26-99  HSBC INVESTMENT BANK 420 140,08 4202429 0000
3200 AS5GENDEFRANCEFRF 051499  FOX PITT KELSTON LON 461,93 51,60 16511420 0.000
2600 ASSGENDEFRANCEFRF 052199  FOX PITT KELSTON LON 365,69 50.94 13245205 0,000
1.000 ASS GEN DE FRANCE FRF (1528141 FOX PITT KELSTOMN LON 416,68 4977 149 306 62 11 EHHY
1420 ASS GEN DE FRANMCE FRF (31345} FOX PITT KELSTON LOMN 2660 49,95 TO928.25 L]
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PUBRLIC SCH TEACHERS/MSAM PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

Wk, PURCHASE COMMISSION COST PER TOTAL YIELD
(F SHS ISSUE DATE RROKER PERUNIT EXTENSION  SHARE COST ON COST
4,300 ASS OEN DE FRANCE FRF 07-16-99 GOLDMAN SACHS INTL L i34 66 49,35 212,186.25 (0]
1,500 ASS GEN DE FRANCE FRF 017-19-499 GOLDMAN SACHS INTL L 21880 4877 7315043 00
3,500 BOE NATL PARIS ELIR4 05-7-99 SCHRODER SECS LTD LO 967.99 85.17 323,631.51 .000
18,700 BQE NATL PARIS EUR4 05-14-99 SCHRODER SECS LTD LO 4,420.12 LINE 1.611.528.23 {0,040
1,100 BQE NATL PARIS EUR4 07-09-99 FOX PITT KELSTON LON T19.37 T1.58 240,483,590 0.000
1,500 BQENATL PARIS EUR4 07-13-99 FOX PITT KELSTON LON 35242 L 1158,733.53 0.000
91 HOE NATL PARIS ELUR4 0716 GOLDMAN SACHS INTL L 21212 78,80 7091724 0,000
11,500 BOE MATL PARIS EUR4 07-23-99 GOLDMAN SACHS INTL L 2747 86 19.88 S18,710.83 000
9,500 BOE MATL PARIS EUR4 07-28-99 GOLOMAN SACHS INTL L 219943 T7.40 TI5,138.97 00060
00 DANONE FRF1O 07-26-99 HERC INVESTMENT BANK T.7% 259.08 1L {ELEY
15,000 FRANCE TELECOM FRFI5 07-26-99 HSBC INVESTMENT BANK 106,98 T133 106992067 (K000
700 SCHNEIDER ELECTRIC FF 07-26-99 HSBC INVESTMENT BANK 4.35 62.25 43 576 68 (KD
1,400 TOTAL FINA EUR1O 07-26-99 HEBC INVESTMENT BANK 17.24 12313 172.386.93 0,080
0098 BAYER AG ORD NPV (6-25-9% SBCWARBURG & CO LTD 1.261.96 alal 416,031 .66 0.000
2,602 BAYER AG ORI MPY (6-28-99 SBEC WARBURG & CO LTD 329,51 4182 109, 0ty R S (0.000
1,200 BAYER AG DRD NPY 07-26-99 HSRC INVESTMENT BANK 491 40,54 4502779 (000
10962 SCHERING AG ORD NPV Ua-0G-49 LEHMAN BROTHERS INTE 1, 194.7% 11647 1,281, 110.20 (RERE
14957 SCHERING AG ORD NPV 05-07-99 LEHMAN BEROTHERS INTE 57886 11861 232123320 (DR
10,983 SCHERING AG ORD NPV 05-12-99 LEHMAN BROTHERS INTE 323107 117497 1,295,660.55 0,000
A020° SCHERING AG QRD NPY (151409 LEHMAN BROTHERS INTE BI0.02 11552 4R E74.82 0.000
5,378 SCHERING AG ORD NPY 051 65 LEHMAN BROTHERS INTE 1.540,74 | 14 88 617,837 48 0,000
4,850 SCHERING AG ORD NPY (5-26-99 LEHMAN BROTHERS INTE 131108 10k 40 52574370 (L0
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PUBLIC SCH TEACHERS/MSAM PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NG, FURCIIASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE EROKER FER UNIT EXTENSION  SHARE COST 0N COST
519 SCHERING AG ORD NPV (5-04-09 JPMORGAN SECURITIES lal.15 10381 S1ETS.20 0,000
2,854 ECHERING AG ORD NPV (-1 1-99 IP MORGAN SECURITIES 240,05 o2 314.289.69 0,000
3,630 SCHERING AGORD NPY (M- 25-4959 JP MORGAN SECURITIES 1.179.65 108 65 394,394,08 0.000
1097 SCHERING AG ORD NPV (M5-29-09 IP MORGAN SECURITIES 35353 [07.74 11819537 00,0000
900 SCHERING AG ORD NPV 07-26-99 HSEC INVESTMENT BANK 943 [104.83 B4, 342 .00 0,000
1,792 VIAG AG DMS5D (- 30-99 INSTINET SERVICES LD 247803 46332 E28. 48638 (.0400
23,100 HONG KONG ELECTRIC HK  06-17-99 ROBERT FLEMING & CO 466,42 i T3.780.18 0000
20,500 HOMG KONG ELECTRICHE  06-21-99 ROBERT FLEMING & CO 416,45 321 65859452 0000
17.000 HONG KONG ELECTRICHK  06-22.09 ROBERT FLEMING & CO 132 3.23 54594441 D00
25,000 HONG KONG ELECTRICHE  (6-23.99 ROBERT FLEMING & CO 504,85 3.20 T9.876.05 (.06
25,5000 HONG KOMG ELECTRICHK  (6-24-99 ROBERT FLEMING & CO S18AT 322 2,000 93 (L0
6,000 HONG KONG ELECTRICHK  (6-25.99 ROBERT FLEMING & CO 12195 2] 19.267.61 0.000
26,500 HONG KONG ELECTRICHK  06-29-99 ROBERT FLEMING & CO 546,25 3.26 f6,404.33 0.000
5500 HONG KONG ELECTRICHK  07-02-99 ROBERT FLEMING & CO 726.01 g B 114,854 6% 0,000
22,000 HONG KONG ELECTRICHK  07-05-99 ROBERT FLEMING & CO 450014 124 71.210.96 0,000
21500 HONG KONG ELECTRICHK  07.06-99 ROBERT FLEMING & CO 555 323 72,766,15 (000
24,500 HONG KONG ELECTRICHK  07-07-99 HROBERT FLEMING & CO 409968 323 TH040.01 (100K
23,500 HONG KONG ELECTRIC HE  07-08-99 ROBERT FLEMING & CO 478,15 3az 75,631.98 (0K
L1500 HONG KONG ELECTRIC HE. 07-09-99 ROBERT FLEMING & CO 235.10 323 IT 18806 000
15,500 HOMNG KONG ELECTRICHE  07-12-99 ROBERT FLEMING & CO 730 324 50.197.52 0000
17,500 HONG KOMGELECTRICHK  07-13-.99 ROBERT FLEMING & CO 35730 323 56.536.27 0.000
25,500 HOMG KONGELECTRICHE  07-14-99 ROBERT FLEMING & CO 377,32 20 Q131324 £2,0000
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PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M. PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER FER UNIT _EXTENSION  SHARE COST 0N COST

15,500 HONG KONG ELECTRIC HR  07-15-949 ROBERT FLEMING & CO 315.56 ax 4991213 (1000
12,500 HONG KONGELECTRIC HK  07-16-89 ROBERT FLEMING & CO 15435 in 40,220.37 (000
16,000 HOMG KOMG ELECTRIC HK  07-19-99 ROBERT FLEMING & CO 32738 124 51,782.17 000
15,000 HONG KONG ELECTRIC HE.  07-20-09 ROBERT FLEMING & CO 306,35 32 48.451.16 0.000
12,500 HOMG KONG ELECTRIC HK  07-11-99 ROBERT FLEMING & CO 5300 320 40,000,05 .00
9,500 HONG KONG ELECTRIC HK  07-22:99 ROBERT FLEMING & CO 192.85 Eled | 3049043 0.000
25,500 HONG KONG ELECTRICHK  07-23-99 ROBERT FLEMING & CO 508.03 315 B0,IR5 98 0.000
4,000 HOMG KONG ELECTRICHK ~ 07-26-24 ROBERT FLEMING & CO 18094 318 28,602 83 0,000
15,500 HONG KONG ELECTRIC HK-  07-27-29 ROBERT FLEMING & CO o 118 49.212.65 HRELY
26,000 HOMG KONG ELECTRIC HK  07-27-99 HEBC INVESTMENT BANK 1 19.64 316 B2,065.64 0,000
20500 HONG KONG ELECTRIC HE  07-28-99 ROBERT FLEMING & CO 416,42 132 65,945.19 0.000
18000 HONG RONG ELECTRICHK 07-29-9%9 ROBERT FLEMING & CO 251.01 118 44,455 87 (0,000
160,500 HONG KONG ELECTRICHK  07-30-99 ROBERT FLEMING & CO 20894 315 33,052.47 .00
14,689 MEDIASET ITL1000 07-26-9% HSBC INVESTMENT BANK 1293 879 [28.271.51 0.000
17993 MEDIASET ITL10O0O 07-27-99 HSAC INVESTMENT BANK 16.52 .18 16517207 0.000
20,753 MEDIASET ITL (00 (¥7-28-99 HEBC INVESTMENT BANK 18.97 .14 189, 749,02 0,000
8355 MEDIASET ITL 1E00 07-29.09 HEBC INVESTMENT BANK 764 9.4 T6,379.36 .00
1000 AISIN SEIKLCO Y50 05-07-99 NOMURA BANK INTL PLC 20,40 12 10,218.68 0,000
5000 -AISIN SEIK] COY S0 (15-14-99 NOMURA BANK INTL FLC 9176 .80 43 980,10 0.000
40000 AISIN SEIKL CO Y50 05-21-99 NOMURA BANK INTL PLC 7541 045 3778163 .00
3,000 ALSIN SEIKTCO Y50 05-26-599 NOMURA BANK INTL PLC 58,95 084 25,530.90 (1000
1,000 ALSIN SEIKTCOYS0 - 18-99 NOMURA BANK INTL FLC 20.89 1046 10,464.79 0.000
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PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO, PFURCHASE COMMISSION COST PER TOTAL YIELD
0OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST
1,400 DAICHI PHARM CO IPYS 05-19-99  SBCWARBURG ASIALTD 42,04 15.05 2106392 0.000
4,000 DANCHI PHARM CO JPYS y-11-48 SRC WARBURG ASIA LTD [24.47 15,59 62,362 80 0,000
6,000 DANCHI PHARM COIPYS U5-23-499 SHC WARBURG ASIA LTD 16222 1522 D1,294.19 (LK
1000 DAICHI PHARM CO IPY 5 07-27-9% HSBC INVESTMENT BANK 1.61 16,08 16, (H6.07 0.006)
2000 DANCHIPHARM CO JPYS 72809 HEBC INVESTMENT BANEK 3 16,12 223738 .00
70000 DANCHI PHARM COJPYS 072992 HEBC INVESTMENT BANK 1144 16.34 | 14.364.36 0000
70600 DANCHI PHARM CO IPYS 07-30-9%9 HSBC INVESTMENT BANK 1159 1656 115897 81 (.000
THH) EISAICOIPYSD 0-27-99 HSBC INVESTMENT BANK 14.53 2076 145.324.86 0000
8.000 FLJITSUYS0 05-13-99 MOMURA BANK INTL FLC 065 16.32 130,586,258 (00
B.000 FUNTSU Y50 05-14-99 MOMURA BANK INTL PLC o078 16.33 13065131 0,000
2000 ONO PHARMACEUTICAL P (7-27-99 HSBC INVESTMENT BANK 1.57 3786 75,720.81 (.00
000 PIONEER ELEC JPYSD 05-19-99 SCHRODER SECS LTD LO 129.79 16,26 65,027.12 (000
1,000  PIONEER ELEC JPY50 (5-25-99 SCHRODER SECS LTD LO 3280 16,43 16.431.26 0,000
3,000 PIONEER ELEC IPY50 (-0 SCHRODER SECS LTD LO 97.24 16.24 48,714.54 (000
LOK)  SANKYO CO JPY M 05-14-9%9 MNOMURA BANK INTL PLC 41.09 20,59 20,588.48 (000
3006 SHIONQG) & CO JPY S0 07-15-9% SCHRODER SECS LTD LO 7973 T.949 394794 0.000
6,000  SHIONOGI & COJPYS0 07-16-99 SCHRODER SECS LTD LO 97.18 811 A8 6ET BE 0000
4,000 SHIONOGL & COJPYS) 07-19-9% SCHRODER SECS LT LO 65,50 8.20 3281249 0000
4,000 SHIONOGI & COJPYS0H 07-21-99 SCHRODER SECS LTD LO 6624 §.30 33, 18627 (0.000
6,000 SHIONOGI & CO JFYS0D 072295 SCHRODER SECS LTD LD 1 0. 040 B35 S0,101.07 0,00
6,000 SHICNOGH & OO 1Y 50 (77-23-4949 SCHRODER SECS LTD LO 99.34 8.29 49,768 48 TL0NHY
G000 SHIGNOGL & OO 1Py S50 72644 SCHRODER SECS LTD LD 10874 &.50 5057071 T

1 sqiuadag

arl



PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 1SSUE DATE BROKER PER UNIT EXTENSION SHARE COST 0N COST

6,000 SHIONOGI & COIPYS50 07-27-99 SCHRODER SECS LTD LO 102,61 B8.57 51,405.53 (3.000
G000 SHIONCGE & COJPY S 07-28-99 SCHRODER SECS LTD LO 101.45 847 50,826.65 03, 063
2000 SHIOMNOGE & OO JFY 50 07-29.99  SCHHODER SECS LTD LO S0.99 £.51 25,544 54 0.000
3000 SHIONOGT & CO JPY S50 07-30-99 SCHRODER SECS LTD LO 51.56 8.6l 2583281 0.000
9000 SUMITOMO M'NEEFIREYS 07-27-99 HSBC INVESTMENT BANK 5.50 oll 54.967.07 (0,000
10,000 SUMITOMO M'NE&FIRE Y S (17-28-99 HSBC INVESTMENT BANK 612 tl2 6123933 [L000
6,000 TOPPAN PRINTING COY3S (05-06-09 SBEC WARBURG ASIA LTD 145.01 12.11 72.652.13 0.000
10,000 TOPPAN PRINTING COYS (15-07-99 SBC WARBURG & CO LT 244,14 12.23 12231372 (000
3,000 TOPPAN PRINTING COYS G- 10-99 SBC WARBLIRG ASIA LTI 72.36 12,08 3625536 0,000
3,000 TOPPAN PRINTING CO Y5 03-1]1-99 SBCWARBURG & COLTD T30 1221 36,624.39 0.000
TN TOPPAN PRINTING COYS 05-12-50 SBCWARBURG & COLTD 17010 12.17 £5.223.99 0.000
12,000 TOFPAN PRINTING COYS 05-13-99 SBC WARBURG & COLTD 28E.30 12.04 [ 44,442 50 0.000
13,000 TOPPAN PRINTING COYS 05-14-09 SECWARBURG ASIA LTD 305,18 11,76 152 89486 0,000
10000 TOPFAN PRINTING COYS 05-19-99 SRC WARRURG & CO LTD 221 45 (RR | 10,947 8% (EREI]
A000  TOPPAN PRINTING COYS 05-20-99 SRC WARBLURG ASIA LTD [ 1062 J1,08 5542151 {000
5000 TOPPAN PRINTING COYS 15-24-949 SEC WARBURG ASIA LTD 11517 11.54 5770444 0.000
10,000 TOPPAN PRINTING COYS {15-25.40 SBC WARBURG & CO LTD 230,00 1152 115,230.12 0.000
21,000 TOPPAN PRINTING COYS 05-27-99 SBCWARBLIRG ASIA LTI AR 1145 240,502.29 (L0000
13,000 TOPPAN PRINTING COYS (52899  SBC WARBLURG ASIA LTD 24764 11,00 144, 109,52 (000
1M TOPPAN PRINTING CO Y5 (-0 - SBC WARBURG & COLTD 227152 11.40 113,990.36 0.000
5,000 TOPPAN PRINTING COYS 6-02-99 SBC WARBURG ASIA LTD 117.06 11.73 5B.650.86 0.000
13,0000 TOPPAN PRINTING COYS 06-03-949 SEC WARBURG ASIA LTD 30450 1173 152,553 88 .00
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PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NL PURCHASE COMMISSION COST FER TOTAL YIELD
OF SH ISSUE DATE RROKER PER UNIT _EXTENSION  SHARE COST O COST

12,000 TOPPAN PRINTING COYS -04-99 SBC WARBLRG ASIA LTD 282 46 11.79 141,516.80 0.004
21,000 TOPPAN PRINTING COYS (-08-99 SRC WARBURG ASIA LTD 4B6.84 1161 243,908 56 0.000
13,000 TOPPAN PRINTING COYS DB-059-95 SBC WARRBLURG ASIA LTD 297 68 1147 149, 138,42 10,000
13,000 TOPPAN PRINTING COYS (46-10-99 SBC WARBURG ASIA LTD J06.82 11£2 153,719.72 0000
EO00D  TOPPAN PRINTING COYS D-11-9% SBEC WARBURG ASIA LTD 19068 11.94 05.533.97 0000
9,000 TOPPAN PRINTING COYS (- | 45 SBC WARBURG ASIA LTD 21484 11.96 107,636,584 0.000
6,000 TOPFAN PRINTING CO Y35 - 24-99 SBC WARBURG ASIA LTD 13963 I 1.66 6995717 0.000
7000 TOPPAN PRINTING COYS 06-25-54 SEC WARBURG ASIA LTD 160,11 1146 B0.217.28 0,000
4,000 TOPPAN FRINTING COYS (6-25-99 SBC WARBURG & COLTD 91.37 144 45,778 .84 0,000
1,000 TOPPAN PRINTING CO Y5 (16-29-99 SEC WARBURG & COLTD 2291 11.48 I1LAT845 (.00
10,000 TOPPAN PRINTING COYS 07-08-99 CAZENOVE & CO 221.06 .08 110,751, 18 (0.000
S,000 TOPPAN PRINTING COYS 070594 CAZENOVE & CO 132.26 11.04 66,260,058 (.000
6,000 TOPPAN PRINTING COYS 07-12-9% CAZENOVE & CO [37.12 11.45 LLE B (0,000
4000 TOPPAN PRINTING CQO Y3 F7-15-04 CAFEMOVE & CO 9232 11,56 46,255.44 0.000
7.000 TOPPAN PRINTING COYS 07-16-99 CAZENOVE & CO 159.26 1140 79,787.38 0,000
5000 TOPPAN PRINTING COYS 07-19-949 CAZENOVE & CO 11186 1121 56,038.93 0.0
5000 TOPPAN PRINTING COYS 07-21-59 CAZENOVE & CO 11430 1145 37,262.21 0,000
5000 TOPPAMN PRINTING COYS 07-X2-99 CAZENOVE & CO 114,18 1044 57.206.61 0.000
6,000 TOPPAN PRINTING COYS 7-23-99 CAZENOVE & CO 137.11 11.45 68,694 84 (.00
5,000 TOPPAN PRINTING COYS U7-26-99 CAZENOVE & CO 118.03 11.83 59.131.78 0,000
6,000 TOPPAN PRINTING COYS 07-21-9% CAZENOVE & CO 140,32 11,32 T0. 300,62 (L{HHY
LM TOPPAN PRINTING COYS O7-21-9% HEBC INVESTMENT BANK 1169 1170 116,994,536 0.000
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PUBLIC SCH TEACHERS/MSAM PURCHASE OF STOCKS (continucd)

May 1, 1999 THROUGH July 31, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD

OF SHS ISSUE DATE BROKER PERUNIT _EXTENSION  SHARE COST _ ONCOST

4000 TOPPAN PRINTINGCOYS 072899  CAZENOVE & CO 9223 11.55 4620691 0.000
5000 TOPPANPRINTINGCOYS 072999  CAZENOVE & CO 115.69 11.59 STO6096  0.000
RO00 TOPPAN PRINTING COYS  (7-3099  CAZENOVE & CO 190,54 11.93 9546231  0.000
SO0 CSM NV CVAINON EXCH)N  06-03-99  ABN AMRO EQUITIES LT 62.98 s0.51 2535487 0,000
200 CSM NV CVA(NONEXCHIN  06-04-99  ABN AMRQ EQUITIES LT 2536 50,86 1017138 0000
2700 CSM NV CVA(NONEXCHIN  06-1699  SKANDINAVISKA ENSKIL 279,83 51,92 14019296 0.000
(200 CSM NV CVA(NON EXCHIN ~ 07-26.99  HSBC INVESTMENT BANK 627 5229 6274439 0.000
4900 ING GROEP NV CVANLG]  06-04-99  INSTINET SERVICES LO 792 86 5410 26501935 0.000
4000 INGGROEPNVCVANLGI  07-2699  HSBC INVESTMENT BANK 20.87 52,19 0877013 0.000
7,100 LION NATHAN LTD NPV (52899  ORD MINNETT TJ THOMP 59.60 241 IT08844  0.000
24,100 LION NATHAN LTD NPV 06:0299  ORDMINNETT TJ THOMP 195.45 233 S6.039.04 0,000
14,200 LION NATHAN LTD NPV 06-03-99  DRDMINNETT T THOMP 11503 232 1297952 0.000
14,200 LION NATHAN LTD NPV 06-04-99  DRD MINNETT TI THOMP 1361 229 3257360 D.000
14,000 LION NATHAN LTD NPV 06-08-99  ORD MINNETT TI THOMP 11418 232 3273832 0.000
22600 LION NATHAN LTD NPV 06-11-99  ORD MINNETT TJ THOME 186.13 2.36 §336473  0.000
14,400 LIDN NATHAN LTD NPY 06-15:99  DRD MINNETT TS THOMP 120,06 2.39 442124 0.000
13,600 LION NATHAN LTD NPV 06-18-99  ORD MINNETT TJ THOMP 1194 2.36 RO9AI4 0000
5800 LION NATHAN LTD NPV 062599  DRDMINNETT TI THOMP 48.24 238 1383176 0,000
7800 LION NATHAN LTD NPV 063099 ORD MINNETT TI THOMP 65.21 240 18.696.82 0,000
490 CIMPOR CIMENTOSDEEU 072699 HSBC INVESTMENT BANK 0.82 16,63 815039 0000
3255 CIMPOR CIMENTOS DE EU 07-27-99 HSRC INVESTMENT BANK 5.59 1717 55.902,72 £, 000k
3765 CIMPOR CIMENTOSDEEU 072899 HSBC INVESTMENT BANK 648 17.23 6487371 000D
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PUBLIC SCH TEACHERSMSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO PURCHASE COMMISSION COST PER TOTAL YIELD
DF SHY ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
3,250 CIMPOR CIMENTOS DE EU 07-29-99 HSBC INVESTMENT BANK 5359 1722 55.8965.47 0.0
31942 CIMPOR CIMENTOS DE EU 07-30-99 HABC INVESTMENT BANK (]| 17.30 6B, 183.69 (100K
6,295 IBERDROLA 5A EUR3 07-26-99 HSBC INVESTMENT BANK 8.69 13.80 B6,8T76.26 0000
13,246 IBERDROLA SA EUR3 07-27-99 HSBC INVESTMENT BANK 18,93 14.2% | B9.305.38 URLLY
6,759 IBERDROLA 5A EUR3 ¥7-28-99 HESRC INVESTMENT BANK %63 14.25 96,302.03 (0,01
10,500 TELEFONICA SA EUR3.00 05-06-99 JP MORGAN SECURITIES 1,529.12 45,60 51123423 (1000
17500 TELEFONICA 5A EUR3.00 (15-07-99 1P MORGAN SECURITIES 261428 49.95 7405585 00080
4,600 FORENINGSSPARBK SEK20  07-26-99 HERC INVESTMENT BANK 7.0 1524 T0090.75 L0EK)
400 NESTLE SA CHFI(REGD) 07-26-99 HSBC INVESTMENT BANK T09.61 1.B6S.15 747,661 .42 (000K
5 SCHINDLER-HLDG AG PTG [6-25-99 CSFB EQUITIES LONDON 21,18 153220 1.600.%9 0000
20 SCHINDLER-HLDG AG PTG UT-02-%9 CSFB EQUITIES LONDON B5.76 1504, 24 20,1788 [.06M)
45 SCHINDLER-HLDGAG PTG O7-16-39 C5FB EQUITIES LONDON 193,04 150545 67.925.13 0,000
45 SCHINDLER-HLDG AG PTG 07-23-99 CATB EQUITIES LONDON 156,84 153918 79,262.91 {0.000
25 SCHINDLER-HLDGAG PTG O7-30-99 C3FB EQUITIES LONDON 110,54 |,.555.87 JE.896.80 0,0
475 SULZER AG CHFEWREGD) (7-30-99 CEFB EQUITIES LONDOMN 795.88 58458 280,052.27 .00
YN} UBS AG CHF2REGD) (7-26-99 HSBC INVESTMENT BANK 24195 28324 25492017 0.000
1L.EE0 UBS AG CHFZO{REGLY) 07-30-99 RORERT FLEMING & CO 1,.973.93 29973 S63.538.92 LEL L
17300 ALLIED DOMECQ ORD GBF  07-26-59 HSBC INVT PLC LTD LD 1 G58.78 876 326,799.07 0.000
5,700 ALLIED ZURICH ORD GBP 0f-23-99 INSTINET SERVICES LO 48016 1254 7146584 (000
15,2000 ALLIED ZURICH ORD GRP i-24-99 INSTINET SERVICES LO 1. 29061 12,64 192, 18548 0,00
16000 ALLIED ZURICH ORD GEP {¥-25.99 INSTINET SERVICES LO 1.363.91 1243 20310333 .00
22400 ALLIED ZURICH ORD GBRE 6-28-99 IMSTINET SERVICES LO | BO6.65 1261 IR AG5.08 0.000
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PUEBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, PURCHASE COMMISSION COST PER TOTAL YIELD
O SHS ISSITE IMTE EROKER PER UNIT EXTENSION  SHARE COST 0N COST

4,200 ALLIED ZURICH ORD GBP (5-29-59 INSTINET SERVICES LO J58.11 12.69 5328540 .00
B2 A0 ALLIED ZURICH ORD GRP (K- 3099 INSTINET SERVICES LO 6.997.20 12.65 1.042,220.51 0.000
12,000 ALLIED ZURICH ORD GRP 07-01-99 IMSTINET SERVICES LO 1.044.15 12.96 15547497 0.000
21072 ALLIED ZURICH ORD GBP 07-26-9% HEBC INVT PLC LTD LO 123423 1148 243,137.00 00,0013
3228 ALLIED ZURICH ORD GBP 07-27-H HSBC INYT PLC LTD LO 19].92 11,69 FLTA955 0,000
6,871 ALLIED ZURICH ORD GRP 07-28-9%9 ARN AMRO HOARE GOVET 55446 1200 B2,532.65 (000
15,800 BAA ORDGRPI 07-15-499 DEUTSCHE BANK LONDON I, 068,00 8.72 I53.500.55 (LK)
AB000 BAA ORLYGEPI 07-16-99 DEUTSCHE BANK LONDON 261203 987 J15171.69 0.000
T.1000 BAA ORD GEPI 07-19-9% BEUTSCHE BANK LONDOMN 489,12 9.69 70.210.65 0.000
9.900 BAA ORD GBPI (7-20-99 DEUTSCHE BANK LONDON 66514 .70 96,068.74 [0.6000H
[5.300 BAA ORD GRFI 07-21-499 DEUTSCHE BANK LONDON I,038 55 2.75 149, 135.95 QL0010
G600 BAA ORD GHEPI 07-22-99 DEUTSCHE BANK LONDON 3i19.69 9.72 Gk, 180 54 0,000
T2 BAA ORD GBPI 07-23-99 DEUTSCHE BANK LONDON 322338 9.5 750,300.77 00000
2(HK} HAA DR GHEPI 07-26-99 HSBC INVT PLC LTD LD 98.74 .09 19,381.21 {1.{HK]
13400 BAA ORD GBPI 07-28-99 CSFB EQUITIES LONDON 0714 1008 135,066.75 {100
IS0 BaAs ORD GBPI (79 CEFB EQUITIES LONDON 80067 10:03 12054875 0,000
52000 BAA ORD GREPI [F7-30-5H C5FB EQUITIES LONDON 35577 118 52,933.53 0.000
8,616 CGU PLC ORD GBFO.25 07-26-9% HSBC INVT PLC LTD LO 62397 14.26 122,BE0.45 0,000
T8154 CGU PLC ORD GBPO.2S 07-27-99 HSBC INYT PLC LTD LO 205489 14,59 410,770,110 0000
8,230 CGU PLC ORD GRPD.25 07-28-9% HSBC INVT PLE LTD LO 60630 14.51 11930794 (1000
F1.545 GREAT UNIV STORES ORD 07-26-4%9 HSBC INVT FLC LTD LD 47,03 1104 12742901 0,000
29455 GREAT UNIV STORES OHD UT-2B-9% HSEC INVT PLC LTD LO | 66676 1115 2837205 0.000
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PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, PURCHASE COMMISSION COSTPER — TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST

15700 IMPERIAL TORACCOORD 050599 LEHMAN BROTHERS INTL 115695 I0.58 16614217 0.000
5400 IMPERIAL TOBACCOORD  05-06:99  LEHMAN BROTHERS INTL 0560 i0.52 5678566 0.000
6700 IMPERIAL TOBACCOORD  05-10-90  LEHMAN BROTHERS INTE 49360 10.57 TOES001  0.000
1,100 IMPERIAL TOBACCOORD 051199 LEHMAN BROTHERS INTE R399 1097 1206528 0.000
4300 IMPERIAL TOBACCOORD 051499  LEHMAN BROTHERS INTE 33801 1128 4851081 0000
4300 IMPERIAL TOBACCO ORD  05-18-99  LEHMAN BROTHERS INTE 12576 10,57 4673772 0.000
2300 IMPERIAL TOBACCOORD  07-15-99  CSFB EQUITIES LONDON 166,13 1071 2463159 0,000
9700 IMPERIAL TOBACCOORD  07-16-99  CSFB EQUITIES LONDON 703.02 10.79 0466084 0.000
1500 IMPERIAL TOBACCOORD  07-19.99  CSFR EQUITIES LONDON 250,17 10,63 ITIAO609 .00
6300 IMPERIAL TOBACCOORD 072099  CSFB EQUITIES LONDON 437 63 1034 65,13092  (.000
9.400 IMPERIAL TOBACCOORD 072199 CSFB EQUITIES LONDON 55,29 10,35 §97.552.12  (.000
12200 IMPERIAL TOBACCOORD  07-22-99  ABN AMRO EQUITIES LT 938,54 10.47 13825541 0.000
ST00 IMPERIAL TORACCOORD  07-22-99  CSFB EQUITIES LONDON 400,81 1046 5964541 0.000
19300 NAT WEST ORD GHF 06-30-99  ABN AMRO EQUITIES LT 2,757.61 2128 1070447 0.000
15900 NAT WEST ORD GBFI 070199 ABN AMRO EQUITIES LT 237215 2175 34584055  0.000
16,000 MAT WEST ORD GEP| 0740299 ABN AMRO EQUITIES LT 2.350.30 .16 15450144 0.000
20900 NAT WEST ORD GRP| 07-05-99  ABN AMRO EQUITIES LT 4,482.53 7133 BETH4424 0000
14,300 NAT WEST ORD GBPI (70659  ABN AMRO EQUITIES LT 2,11591 22.04 ISI0TT 0000
23400 NAT WEST ORD GBPI {7.07-99  ABN AMRO EQUITIES LT 327408 277 44765263 0.000
23,300 MAT WEST ORD GBPI D7-08-99  ABN AMRO EQUITIES LT 3,268.62 20.89 48682419 0.000
9. MNAT WEST ORD GBPIL 07-28-9% COLLINS STEWART 1.286.30 19,56 19, TRE 05 (AL
100 NAT WEST ORD GEP| (2999 COLLING STEWART \247 19.45 94456 0000
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PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COsT ON COST
38,584 ROYAL&SUNALLIANCEOR  07-26-99 HEBC INVT PLC LTD LO 1.600.33 B.17 315,283.67 0,000
26,144 ROYVAL&ESUN ALLIANCEOR  07-27-99 HSBC INVT PLCLTD LO I 11068 837 218,792 85 (0000
16,080 ROYAL&SUN ALLIANCEOR  07-28-99 HERC INYT PLC LTD LO 69437 §.50 |36,753.55 0000
16,792 ROYVAL&SUN ALLIANCEOR  07-29-99 HEBC INVT FLCLTD LO I, 585.67 8.49 312,391 45 0,000
24 SAINSBURY J ORD GBI 05-24-9% DEUTSCHE MORGAN GREN 107,73 6.45 1547472 0.000
23,500 SAINSBURY 1 ORD GRPO 05-25.99 DEUTSCHE MORGAN GREN 1,00 74 6.13 143,985.07 0.000
12300 SAINSBURY JORD GEFD, 05-26-92 DEUTSCHE MORGAN GREN 52064 .08 T4,734.32 0,000
7500 SAINSBURY J ORD GBPO. 05-27-99 DEUTSCHE MORGAN GREN 33183 6.10 4760116 0.000
3300 SAINSBURY 1 ORD GRFO, {5-28-99 DEUTSCHE MORGAN GREN [40L32 6.09 20,096, 15 0.000
0800 SAINSELRY 1 ORD GBFPD, De-02-59 BEUTSCHE MORGAN GREN 21755 6.30 131,750.14 (0000
12,300 SAINSBURY 1 ORD GRFO - 10-54 DEUTSCHE BANK LONDON 53829 6.2 T7.270.60 (000
1,100 SAINSBURY J QRD GEPQ, 06-11-9% DEUTSCHE BANK LONDON 136,32 630 19,325,610 0,000
9500 SAINSBURY J ORD GBPO. 06-14-99 DEUTSCHE BANK LONDON 417,48 6.05 59.914.99 0,000
AU SAINSBURY JORD GHPO. 6-15-99 DEUTESCHE BANK LONDON 12883 5.95 I8,440.80 (0000
A0 SAINSBURY 1 ORDGRPO. (M2 [ -9% DEUTSCHE BANK LONDON 1.763.45 6ol% 253,270,34 0,000
44000 SCOT & SOUTHERN EN OR 05-04-05 GOLDMAN SACHS INTL L 6135.69 9.40 £8,389.39 (L0000
5,800 SCOT & SOUTHERN EN OR 05-17-95 GOLDMAN SACHS INTL L 4401.27 9.93 57,584.21 L0000
I5800  SCOT & SOUTHERN EN OR 05-18-99 GOLDMAN SACHS INTL L 2142760 974 3B 6TT.54 0,000
12,400 SCOT & SOUTHERN EN OR 0519499 GOLDMAN SACHS INTL L BIE45 .59 118, 24506 0,000
12,600 SCOT & SOUTHERN EN OR 015-20-99 GOLDMAN SACHS BQUITY 541.93 D.5% 120,888.67 0.000
IR SCOT & SOUTHERN EN OR 05-21-99 GOLDOMAN SACHS INTL L GHO.TZ 9.86 9859249 0,000
L4t SCOT & SOUTHERN EM OR 05-24-94 GOLDMAN SACHS INTL L B4.29 9.68 1354613 0,000
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PUBLIC SCH TEACHERS/MSAM

PURCHASE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

Wi PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHE 1551UE DATE BROKER FER UNIT EXTENSION  SHARE COST (N COST
11AE00 SCOT & SOUTHERN EN OR 05259 GOLDMAN SACHS INTL L 7.539.07 952 | ORZ.956.33 (0008
SE00 SCOT & SOUTHERN EN R 07-26-99 HSBC INVT PLCLTD LO 27730 .41 3456819 (.00
9600 SCOT & SOUTHERN EN OR (7-28-499 GOLDMAN SACHS INTL L 625.21 935 B9.756.74 (LR
7,700 SCOT & SOUTHERN EN OR (7-30-99 GOLDMAN SACHS INTL L 516,96 9. 74,205.36 {1.000
1,009 VOLKSWAGEMN AG MON VTG 07-26-99 HSRC INVESTMENT BANK 339 33157 3387259 0.024
1,175 VOLKSWAGEN AG NON VTG 07-27-%9 HEBC INVESTMENT BANK 10,56 3450 1040, 538 .05 0.023
10,685 VOLKSWAGEN AG NON VTG 07-28.99 HEBC INVESTMENT BANK Ir4z asnz 37418274 0.023
9231 VOLKSWAGEN AG NONYTG . 07-29-99 HSOC INVESTMENT BANK 304 4.7 320,403.19 0.023
1510242 48,160,223.61
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SMITH GRAHAM PURCHASE OF BONDS
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS  ISSUE  YIELDTO
VALUE 1S5UE RATE  DATE DATE  COST COST  MOODY 5&P DATE MATURITY BROKER
GI0000 LS TREASBOSSISDUE 1L 5250 11-1528 050699 91100 55501006 AAA  AAA 11-159% 6194 MERRILL LYNCH FIE
BOODO0 US TREASBDSS25DUETL 53500 (11538 052099 91200 THL25.00 AAA  AAA  11-1598 6194  MERRILL LYNCHGO
000,000 WS TREASBDSS25DUETL 5250  11-15-28 0%-2199 91500 EMI00.13 AAA  AAA  11-1598 6194  GOLDMANSACHS &
1RE0000 USTREASBDS7.25DUEDS-1 7250 051516  OG-1099 109300 314955000 AAA  AAA  05-15-86 6374  WEISS PECK AND GR
2250000 USTREASBDSRIZSDUECR-  £135 081521 060099 123600 278156250 AAA  AAA  08-15.91 6381  GOLDMAMSACHS &
G000 USTREASNTS SSDUBDS-15 5500 051509 052199 0800 BIEATTS0 MR NR 05799 5904 MERRILLLYNCHGO
965000 USTREAS NTSSSDUEDS-I5 5500 051509 05-24-90 100000 500000 NR 0 NR 051799 S04 MERRILL LYNCH PIE
| SO0000 USTREAS NTSSSDUEOS-15 5500 050500 05-2400  j0O000  (S0070%12 MR NR  05-17-99 5% MERRILL LYNCH PIE
1125000 US TREASNTS S5DUEDSIS 55000 051509  05-27.99 99000  LII462851 NR  NR 051799 S904  ARNAMROSECURIT
650000 US TREASNTS 575 DUEDE-1 5750 08-15-03 052099 100500 GS3AS300 AAA  AAA DE-1593 5851 MERRILL LYNCH GO
4E00000 USTREASNTSSTSDUEDE] 5750 081500 052190 (00700 483787500 AAA  AAA 081593 5801 GOLDMANSACHS &
40145000 USTREASNTSS75DUEORI 5750 080503 052199 00500 417835430 AAA  AAA OH-1591 5881  LEHMAN BROTHERS
JADOMD0 US TREASNTSSISDUEDR-1 57500  OB-1501  05-25-09 10000 342600025 AAA  AAA  (08-159%  S$881  LEHMAMN BROTHERS
2400000 FNMA NT 5625 05-14-2004 5625 OS-044M 050599 99900 239004000 AAA  AAA D5I0-99 6395 MERRILL LYNCH RIE
GO0 BRIT SKY BROADCASTING GR 6375 022309 050399 99.500 B9626500 BBB- BAAZ 022399  B49]  MERRILL LYNCH FIE
950,000 LEHMAN BROS HLDGE INCA2 6250 040003 05-1099 99100 041 52600 A AY 40798 7060  MERRILL LYNCH PIE
B0 MERRILL LYNCHCOGDUED2 6000 02-17-08  05-04-99 05,500 62726300 AA-  AAY 021799 7468 MERRILL LYNCH PIE
SRS 000 MEWSAMERINCGTDSRDER 730 (43028 0512-99 GR200 S45.576.15 BBB-  BAA3 (M-30-98 A0S0  MERRILL LYNCH PIE
L0000 FVTRLEOPOPER LTD PARTNE 7250 01518 050599 97000 103892720 BBO+ BAAl 021898 8000  MERRILL LYNCH FIE
SN0 PVTPLRIRNARISCOINCNT | 7378 051501 (052799 98500 40466500 BEB- NR 051899  §3271  MERRILL LYNCH PIE
320000 SPRINT CAPCORPSPRINT CAP 6875 |111538 (50599 96900 50411920 BER+ BAAL 111698 7620 WARBURG DILLON R
MO0 WORLDEOMINCGANT 645D 6850 081538 071590 96400 4241000 A- A3 DE-1195 7435 CHASESECURITIES
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SMITH GRAHAM

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999

PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE YIELDTO
VALUE RATE DATE DATE COST COST MOODY S&F DATE MATURITY BROKER
| SHO000 #FFNMA TBA POOL #99999 6 6500 06.01-10 05-06-99  1(0.500 [9L13750 AAA  AAA 010140 6170 GOLDMAN SACHS &
|,765,076 FHLMC GROUP CI65 6505 6500  O501-29 O5-04-39 00300 175359200 AAA AAA 050199 7330 BEAR, STEARNS, SE
[ GRO00E FNMA POOL £252567 65DUE 0000 07-01-14 05-18-99  GU.000  1OTEES043  AAA  AAA 060199 7020 GOLDMAMSACHS &
200,000 FMMA POOL M453968 6DUE 12 6000 12-01-28 051299 94200 202026534 AAA  AAA 12018 7130 REAR, STEARNS, SE
56400000 FNMA TEA POOL #00FR995 65 6500 05-00-2% 051299 98700  SSERS0000 AAA AAA DI040 0000 NATIONS BANK
1600488 ASTSECURITIZATION CORPS 700 04-13-29 05-05-99 103000  ATI9BE7TI AAA MR 10-11-95  G7ED GOLDMAM SACHS &
49764762 50,298, 71846
LINCOLN CAPITAL
1,250,000 ONT PROV CDA SSDUE 1001 5500 10-01-08 051590 900900 113643750 AA-  AAR 100198 7018 FIRST BOSTON CORE
2000000 QUEPROV CDATIZSBDDUE 7125 02824 060999 SR200  [DESEO00D A+ A2 00094 7573 SALOMON BROS INC
6875000 U8 TREAS 5625 NTS DTD 2- 5625 02-28-01 06-03-95 100200 1690927734 AAA  AAA 02.20% 5550 MERRILL LYNCH PIE
28,730,000 U S TREAS 5.625 NTS DT 2- 54625 02-28-01 06-04-59 100100 2RTRIMM648 AAA AAA 022096 3550  DEUTSCHE BANK GO
1,155,000 U5, TREAS 65 NT DUE 10-1 6500  10-15D6 07-30.99 102300  LIE2431.25 AAA  AAA 101586 609 SALOMON DROS INC
2,130,000 L5, TREAS BDS 525 DUE 11 5250 11-15-28 05-2599 91000 4020688 AAA  AAA  11-1598 619 FIRST BOSTON CORP
420,000 LS, TREAS NT5 5230 DUED 5250 (81503 6-16-9%  97.700 41035313 AAA  AAA DE-15-9% SR80 MORGAN STANLEY
410000 U5 TREAS NTS 5250 DUED 5250  DRE-15-03 061799 GR.000 40192803 AAA  AAA 0E-I15-98  5.E66 MORGAN STANLEY
21300000 USTREAS 1075 RDDUES-1S 107500 05-15-03 DEI3-59 16900 2480434375 AAA AAA (M-D4-B3 5529  DEUTSCHE BANK GO
6260000 USTREAS 1075 BD DUES-15 10750 061503 06-04-90 116900 4239020625 AAA  AAA  (4O4EY 5920 DEUTSCHE BANK GO
[7.175.000 USTREAS 1075 BD DUER-15 10750 081505 060399 124500 2138355859 AAA AAA  O7-0285 G088  DEUTSCHE BANK GO
20240000 USTREASIOTS RDDUER-1S 10750 081508 O604-00 124300 36361681325 AAA AAA D725 AOER MERRILL LYNCH PIE
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE ISSUE RATE  DATE DATE  COST COST  MOODY S&P DATE MATURITY BROKER
2035000 USTREAS 0I5 BDDUEE-15 10750  O8-15-05 063099 23000 252244609 AAA  AAA 070285 G088 FIRST ROSTOM CORP
F5000 USTREAS 0TS BDDUEE-IS 10750 08-1505 (63099 123900 120834297 AAA  AAA 070285 6088  BEAR. STEARNS.SE
Q0000 USTREASSGZSNTDUEOD2] 5625 02-1506 060399 98300 RESSIS61 AAA  AAA (21596 6024  MERRILL LYNCH PIE
530,000 US TREAS 5,625 NTDUED2-1 5625 021506 060499 92200 150346406 AAA  AAA 021596  60M  DEUTSCHE BANK GO
L0000 USTREAS S.625NT DUEQS-1 5625  05-1508 062999 97200 301353906 AAA  AAA 051598 6051  B.ASECURITIESI
450000 USTREAS GOONTS DUEDS-1 4000 081500 060399 100700 420054688 AAA  AAA  0B-1597 5330  SALOMON BROSINC
T2I000° USTREAS 6.00 NTS DUE0B-1 6000 081500 060455 100600 728027109 AAA  AAA D8-1597  $339  LEHMAN BROTHERS
L705000 USTREASGIZSBDDUEIL-T 6125 111527 0630499 99200 169074629 AAA  AAA 111597 6279 LEHMAN BROTHERS
VLETHKN . USTREAS637T3BDDUES-1S- 6378 01527 060399 102900 1221239061 AAA  AAA 081597 679  MERRILL LYNCH PIE
20N USTREAS 6375 BDDUE 15 6375 08-15-27 060459 102600 2074051250 AAA  AAA 081597 6391  DEUTSCHE BANK GO
95000 USTREASGETSNTDUEDS-1 6875 05-15-06 06-21-99 108200 907266 AAA  AAA  05-1596  ADEl  LEHMAN BROTHERS
145000 USTREAS GATSNTOUEDS-] 6875 051506  07-07-99  104.600 15179688  AAA  AAA  D-1586 6061 FIRST BOSTON CORP
L240000. USTREASGRTSNTDUEDS-1 6875 051506 073099 14300 129366575 AAA  AAA 051506 6061 DB CLEARING SERVI
3000 USTREAS TEISBDDUEIL-] 7625 111522 073099 115200 406000016 AAA  AAA 111507 6360  SALOMONBROS INC
2335000 USTREASTHTSNTDUELL-l 7875 111508 063099 (09300 255272051 AAA  AAA (1159 5976  LEHMAN RROTHERS
2460000 USTREASEFSBDDUELI-IS  R750 111508 063099 110500 270897266 AAA AAA 11578 7276  LEHMAN BROTHERS
HLOS000 USTREASBTSBDDUE 1115 8750 111508 073099 110000 1103924805 AAA  AAA 11578 7276 SALOMON BROS INC
SNSE US TREAS BRS 12 DUR 2000 08-15-13 0603499 14000 BOAE24453  AAA AAA 081581 7467 DEUTSCHE BANK GO
GTI5000 US TREAS RDS 12 DUE 12000 081513 060499 40600 1366627266 AAA  AAA 051583 7467 MERRILL LYNCHFIE
14700000 USTREASBDSBSDUEO-1S 8500 021520 052699 128200 1885739520 AAA  AAA O-1590 6395  FIRST BOSTUM CORP
2515000 USTREASHDSESDUEO2-15 8500 021520 060399 1260000 324450000 AAA  AAA 01590 6395  MERRILL LYNCH PIE
400 USTREAS BDSESDUE0Z-15 8500 021520 060499 135500  SSO660078 AAA  AAA 011590 6395 DEUTSCHE BANK GO
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY FURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE ISSUE RATE _ DATE DATE  COST COST  MOODY S&P DATE MATURITY BROKER
LLI85.000 USTREAS BDS925DUEDZ-1 9250 021516 060309 (30900  I446204GR8 AAA  AAA 021586 6379  MERRILLLYNCHPIE
19405000 USTREASBDS 925 DUEOZ-] . 9250  (02-15-16 (60400 (30500  I4S52ITEAT AAA AAA D21586 6379 DEUTSCHE BANK GO
915000 US TREAS NTS 4 DUE 10-31-2 4000 10-31-00 (6=30-90 97500 970876800 AAA NR 10-31-98 5432 LEHMAN BROUTHERS
[S00000 USTREASNTSSSDUEDS-15 5500 051509 05-18-59 99200 1EEAGH06) NR MR 050790 S5 FIRST BOSTON CORP
705000 USTREASNTSS625DUEI2- 625 (23102 07-15-95. 9900 79425450 AAA  AAA 1230187 5E1D FIRST BOSTON CORP
$05000 USTREASNTS G123 DUEDE- 6125 (81507 06-23-99 SO0 455077 AAA AAA 081597 609D LEHMAN BROTHERS
15000000 FHLMC 575 07-15-2000 5750 07-15403 (6000 OEO0DD 1470930000 AAA  AAA D63098 6440  LEHMANBROTHERS
14,135,000 FHLMC 5.7507-15-2003 5750 07-1503 U7-1599 92700 139%A7ERID  AAA  AAA  DAIDAE 644D LEHMANBROTHERS
(0,000,000 FMMA 6.375 DUE D6-15-2009 6375 DE-15-09 06-18-00 99500 995940000 AAA  AAA  DE0B% 6739 SMITH BARNEY INC
IR ORLO00 FNMA 6,75 DEB DUE(7-30-20 750 07-30-07 06-2400 07700 760292000 AAA  AAA  07-28.97  TAMD  MERRILL LYNCH PIE
4605000 FNMAFEDNATLMTGASSNG 6250 05-15-20 071590 4800  437R25050 AAA  AAA 051590 GRI9  LEHMAN BROTHERE
2,000,000 ASSOC CORPNAMERSSDUE 5500 02-15-04 062199 000 190096000 AA-  AAY (20999 6EED SALOMONDROS INC
900,000 TRANSCAMADA PIPELINES LT 0000  06-15-06 06-10-89 TN BIRS1A00 A A2 061599 72 MORGAN STANLEY
2000000 AFRICAN DEV BK 675 DUE 10 6750 1001-04 D63009 10000 201432000 AA+ AAA  I0-14-92 5889 PRUDENTIAL SECUI
1000000 ISTBKSYS INCRODBDDUE 8000 O7-03-04 062199 104900 104966000 A- A2 OM0292 6920 MORGAN STANLEY
00000 ISTUNCORPBDAEISDUED 00K 061544 06-18-99 99,800 SOROIOGD  AAA Al 062199 6740 FIRST UNION CAPIT
RS0 AHOLDFINUSAINCMTGE 6875 050029 06-28-99 92000 648335 A Al (4-29-99  7.600 1P MORGAN SECUR
915000 ALBERTSONS INCBED745DUE 0000  O8-01-29 072299 9700 ILEMO0 A A2 072799 7613 OOLDMANSACHS &
LD ALLEGIANCECORPIINT DU 7300 10-15-06 063099 JOLTOO LOTOTONG A AL I0-159%  6BEI0  BEAR, STEAKRNS SE
10000 ATET CORPNTS6SDUEM-1 6500 03-15-29 06-28-90 9200 2 Es000 AA- Al 2699 7587  FIRST BOSTON CORE
1000000 BANKAMERICA CORPNEW M 5750  03-01-04 D6-22-% 958N YRR A+ AAT 032380 683 NATIONSBANC MON
100 BANKROSTON CORPMEDIUM 6125 031502 0h-16-99  FRIO0 HEA4000  NR A2 01299 66000 FIRST BOSTON CORR
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May [, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE LUNIT TOTAL RATINGS IS5UE  YIELD'TO
VALUE ISSUE RATE  DATE DATE  COST COST  MOODY S&FP DATE MATURITY BROKER
LD BAXTER INTL INC 6625 8D D 6625 02:15-28% 06-08-99 90500 532000 A A3 02-15-98 7.570 FIRST BOSTON CORP
1500000 RELLSOUTH TELECOMMUNIC 60000 06-1512 06-15-99  9E.T00 TABLTI0N0 AAA  AAA 061598 6,340 FIRST BOSTON CORP
450,000 BE | CORP NT 6875 DUE 08- G0 DE-D1-06 07-1599 40.700 44E92450 A+ AAY (72209 7255 MORGAN STANLEY
LINKIRND BK 1 CORPSUB NTEIDUEG 8100 03-00-02 M-16-99 103,900 13937000 A NR  03-01.92 6.540 FIRST BOSTON CORP
LOI) CABOT INDL PFTYSLP 7125  7.02%  0S-00.04 61099 97500 TE5A1660 BBB-  BAAZ 05-04-99 7.700) PAINE WEBRBER GOV
LODOOM CDM MATL RY CO645 DUE GASD 071536 O6ZE90  UR400 95422000 BEB  BAAZ (7-07.98 779  WARBURG DILLONR
G75.0000 CHASE MAMHATTAN COREN 6000 021509 D6-18-98 92500 QOSHI900 A Al 02-23-57 790 MORGAN STANLEY
XN CHRYSLER CORP 745 DEB DL 7450 03-01-27 05-00-99 108 &0 FLOIESI000  As Al 030357 T460 MERRILL LYNCH FIE
2500000 CIT GROUP INC MEDIUM TER 2375 JO-00-02 (41590 G ixN 2ATEITA00 A+ AAY 093097 f.630 FIRST BUSTON CORP
LOSOEY COCA COLA ENTERPRISES IN 6,950 11-15-26 D&-D0-04 95800 1,006.257.00 A+ Al 11-20-86  T.40 CHASE SECURITIES
LML) COMCAST CABLE COMMUNIC B.125 05004 06-28-09 10700 147,930,000 RBH BAAZ 0501497 6.0 SALOMON BROS INC
LODOOO0 COMERICA INCT2SDUES-0 7250 080147  06-10-99 101000  LOMDOOOG0 A Al OBOTH95 700 WARBURG DILLON R
[OX0.000  CONOCO INC NT DTDO2009 6950 [(M-1529  D609-99 93,900 S0 A- A (M-20:99 7769 FIRST BOSTON CORP
000000 COUNTRYWIDE HOMELNSIN 6250  (4-1509 061099 52400 456000 NR Al DH1399 7070 DEUTSCHE BANK GO
LOOODOD CSX CORPTY DER DUEOS-O1 7900  05.01-17 O6-15-949 102,200 102291000 BBA BAAZ 05-06-97 T.480 FIRST BOSTON CORP
LENMLKKE ELPHIAUTOMOTIVESYS GO 6125 O3-00] -0 460899 97.200 Y2900 BBE  BAAZ 05-(k-99 TaH CHASE SECURITIES
N0 DELTA AIR LINES INC MEDIU. 6650 (3-15.04 (6-09-99 S8-A00 RAAT000 BBBE-  BAAY 3-02-99 7.270 MORGAN STANLEY
L0000 DUKE RLTY LTD PARTNERSHI  A500 0212080 D6-30-99 43,400 B34,15000 BBB+ BAAL 021299 7790  WARBURG DILLON R
LOLOO0 EOP OPER LT PARTNERSHIE. 65000 00-15-04 06309 i 90 969.500.00 BBE+ BAAD 012604 7300 PAINE WEBBER GOV
255000 FIFTH ARD CAP TR 1 5136 D B136 03-15-27 06-25-99 100,200 255.566.00 A Al {13-20.57 T.870 WARBURG DILLOM R
2URHLO00 - FINOVA CAP CORP MEDIUM T £.250 11-00-02 - 16-99 U8 A0 1.968.400,00° MR BAAL 10-28-98 5,700 WARBURG DILLONE
ZO00000. FORDMTR CRCO6TSDUEDS 6750 051505 (6-16-59 99400 L9R9.00000 A Al 05-24-13 5.980 SPEAR LERDS AND K
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LINCOLN CAPITAL

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999

PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
YALUE IS5UE RATE DATE DATE CUST COST  MOODY S&P  DATE MATURITY BROKER
A0 FORTUNE BRANDS INCH2SN 6250 040108 06-28-99  95.000 40872790 A Az 0330198 7020 MERRILL LYNCHPIE
500,000 FTIJAMES CORPGETSSRNT  GRTS 09-15-07 06-28-99 98200 M138000 BEB  BAAZ 092997 T SALOMON BROS INC
1000000 GEN MTRS ACCEP CORP 6625 6625 101508 062199  QHGO0  LYTRIE000 A Al 101525 69X WARBURG DILLON R
1000000 HARRAHSOPER INC HARRAH 7500 0I1-15-09 06-08-99 96,800 GHEADD00 BEB.  BAAY (12099 7.920 MORGAN STANLEY
[000000 HELLER FINL INCTUNTDUE 7000 05-1502 06-30-99 100200 100824000 A A 03-15-95 6540 WARBLURG DILLON I
gR5. 00 HSEHD FIN CORPSBTSDUEQ 5375 (020009 MG-18-59 90,900 BU572945 A Al 059 7541 MORGAN STANLEY
1000000 HSEHD FIN CORP HSEHD FIN - 0000 071506 00759 980 99848000 A A2 071590 TATA FIRST BOSTON CORP
1,000,000 HSEHD FIN CORP TR SR 00562 6125 07-15-02 06-09-99 58,600 986,5%.00 NR AT O7-15.98 6560 SALOMON BROS INC
1000000 ILPWRCONEWMTGRDTID 0000 0615400 (6-2-99 95800 GUSSI000 BEE  BAAL 062999 7360 SALOMON BROS INC
1000000 KROGER CO63TS DUEMIAL- 6375 03-01-08 06-25-99 93500 9I5AT000 BBB-  BAAY 02598 7300 LPMORGAN SECUR
1000000 LOCKHEED MARTIN CORP 74 7450 06154 06-25-99  10LE00  LOHBJSOO0 BBB+  BAAL 06-1596  7.000 1 MORGAN SECUR
1250000 MANPROV CDA DEB SEREFD 5500  10-01-08 0615499 91100 113963750 AA-  AA3 0929094 GRG0 FIRST ROSTON CORP
1,000,000 MERCE & COINCARESRNTD 6400  03-01-28 (-26-5 91,900 GIT6000 AAA  AAA 030198 THI0 1P MORGANSECUR
E45.000 MFR & TRADERS BNE TOSUR 7000 07-01-05 06-2559 98500 B33,13620 RRB+ A3 070095 7260  MORGAM STANLEY
180,000 MORGANJP&COINCATID 5750 022504 06-22-59  95.50K ITL750.40  AA Al 023599 T.084 MORGAN STANLEY
185,000 MORGANIP&COINCETSD 5750 02254 (062299  95.900 IT32230  AA Al 02-25-99 7084 MERRILL LYNCH PIE
(35000 MORGANIPRCOINCIETSD 5750 022504 06:22-99 96,000 12963645  AA Al 02-25-99 1064 1P MORGAN SECUR
1000000 MORGAN STANLEY DEANW] 5425 01-2HM D6-21-99 85,700 95725000 A+ AAY DI-209% TP MORGAN STANLEY
L0 NARISCO INCAATSNTDUED 6375 02-00-35 DE-16-59 95500 9SS04000 BRE  BAAZ 012288 6740 WARBURG DILLON K
000000 MATLCY CORFSURNTSISD 5750 O2-00-09 06-16-99 505K} BOSSM00 A Al 00198 A0 WARBURG DILLON R
G5 000 NORTHM TR CO MEDIUM TER (100D R0 - 07-22-59 49,500 HMAIRIY At Al 07-27-49% 7314 GOLDMAMN SACHS &
LML SNORWEST CORPSER H TRAN. 6750 1507 TR0 14 LR YROS10.00 HR AAT 61957 T.120 H.&.SI-L.CUHITIEE [
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT  TOTAL RATINGS  ISSUE YIELDTO
VALUE ISSUE RATE _ DATE DATE  COST  COST  MOODY S&P DATE MATURITY BROKER
4300000 NRGENERGY INCSRNTT.5D 0000 060149 052099 99900 429871000 BBB- BAA} 053599 7680  SALOMON BROS INC
100000 PENNEYIC&COTIISBDD 7375 061504 062899 101100 101181000 BRR+ A3 06159 7040  SALOMON BROS INC
| 000000 PHILIPMORRIS COS INC6.37 6375 020106 062109 95900 9500300 A A2 020196 7240 MORGAN STANLEY
1000000 PNCFDGCORPOBTSSUBNT 6575 07-1507 060899 99000 90107000 BBB+ A3 07-1497 7200  SALOMON BROS INC
1000000 PVTPL AMERNGENINSTLCA 7570 120145 063099 97400 97416000 A AA2 120496 7.9  MERRILL LYNCH PIE
1000000 PYTPL ERAC USAFINCO 637 6375 051500 062199 97400 97476000 BBR+ BAA2 051298 7320  GOLDMAN SACHS &
LU0 PVTPLLIBERTY MEDIAGROU 8500 07-1529 063099 99700 99727000 EBB- BAAY 070799 8633  LEHMAN BROTHERS
1000000 PYTPLLOWES COSINCASDU 6300 031529  06-2899 88000  SROS9000 A A2 22399 7510 WARBURG DILLON R
1000000 PVTPLLSPENERGY LTD/LSE 0000  07-15-25 0541399 100000 100000000 BBB- BAAY 052199 0000  FIRST BOSTON CORP
LOOOMK PYTPL MONSANTO CONT 144 5750 1200105 062199 94100 94123000 A Al 120998 669  WARBURG DILLON R
1000000 PVTPL PEPSIBOTTLINGHLDG 5625 021700 060999 90700 90754000 A Al 020999 6830  GOLDMANSACHS &
50000 PVTPL PK PLENTMNT AN 0000 080103 072699 99300 382500 BBB- BAAI 0-0299 BM7  MERRILL LYNCH PIE
L0000 PVTPL PRUDENTIALINSCOA 6375 072306 06-21-99 96300 96329000 A+ A2  07-3098 G980  GOLDMAN SACHS &
LOMOO00. PVTPLROHM & HAASCONT 0000 071509 063099 99900 99976000 A- A} 070699 7354  SALOMON BROS INC
950000 PVTPLSUPERVALUINCNT 144 0000 080109 073099 99500 94613350 BBR+ BAAl 080499 7874  MERRILL LYNCHPIE
1000000 PYTPLTELECOMUNICACIONE 6650  05-15:06 051399 99500 00961000 BBB  BAAZ 052099 7437  SALOMON BROS INC
2163000 PVIPLTRW INCDEB 14A 7.7 0000 060129 052699 99000 234326565 BBE  BAAl 0602-99 7890  MORGAN STANLEY
10000 RAVTHEONCO 6,75 DEB DUED 6750 03518 D6.08-99 94900 94941000 BBE  BAAI 031598 7710  FIRST BOSTON CORP
40000 ROYAL CARIBBEAN CRUISES 7500 101527 062899 92200 41522850 BBB- BAA} 100497 8080  MERRILL LYNCH PIE
1000000 SAFEWAY INCGOSDUE 1115 6050 111500 062199 97600  9760%00 BBE BAAZ 11099 6800  MORGAN STANLEY
1000000 SEARS ROEBUCKACCEPCOR 6230 050109 061699 93200 93212000 A- A2 05069 7471  WARBURG DILLONR
720400 SIGNETBK MEDIUM TERM SU 7800 091506 070299 104300 75128400 A WR (91686 7130 SALOMON BROS INC
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 19499

PAR MATURITY PURCHASE UNIT TOTAL RATINGS  ISSUE  YIELDTO

VALUE IS5UE RATE  DATE DATE  COST COST  MOODY S5&P DATE MATURITY RROKER

LO00.000 SIMON PPTY GROUPLPATSD 6750 02094 0609.59 97500 97550000 BEB+ BAAL 020999 7630 LI MORGAN SECUR
1000000 SOCNATLBK CLEVOHT25S 7250 060108  06:21-99 101600  LOI62I0.00  A- Al 052595 TH90  MORGAN STAMLEY
SO0000 SOUTHN CALEDISONCONT 6650 040129  07-1499 91300 54826200 A A7 (4D]99 7400  SALOMON BROS INC
G000 SPIEKERPPTYSLPINCT2S 7250 050109 052699 98600  §9079300 BBB  BAA2 051199 7.7%0 12 MORGAMN SECUR
| 500000 SPRINTCAPCORPNTGIZSD 6125 111508 060090 92900 139366500 BEB+ BAAI 111688 7070 GOLDMAN SACHS &
LO00.000 SVCCORPINTLGDUE 1213 6000 121505 060959 92200 92241000 BBE  BAA2 121198 7650  CHASESECURITIES
000000 TIMEWARNER INCHSTSRDD G875 06-15-18 060899 94200 94240000 BBE  BAAY OGOS98 7720 SALOMON BROSINC
LOMON UNCARBIDECORPATDUEM 6700 040109 062199 95600 95681000 BBE  BAAZ 040999 7500  MORGANSTANLEY
LON000 UNOILCOCALGITSBDDUE 6375 02001 062199 97700 97701000 BRE+ BAAL 020194 7060  MORGAN STANLEY
LO00.000 UNPACCORP76BDDUEDS.  T600 050105 062899 100700  LOIT2I000 BBB- BAAY 042795 7090  SALOMON BROS INC
040000 UTD NEWS & MEDIA BLONTS 7250 070104 082299 9900 94171600 DBB  BAAZ 0625-99 7310  MORGAN STANLEY
L0 VAELEC&PWRCOATS IST 6750 020107 050399 100500 100500000 A Al 022597 69 LB MORGANSECUR
9GS000 WACHOVIA CORPNEWBD&T 6700 062104 061599 99800 96326300 AA-  AA3 062199 6991  MERRILL LYNCH PIE
[ 500000 WORLDECOM [NC GA NT6950 6950  08-15-28 060999 94000 141120000 A- AT U198 7435 GOLDMANSACHS &
5100000 MFHLMCTBAGOLDPOOL #6000 0601-20 060499 94300  SO0I87500 AAA  AAA 010140 00K  LEHMAN BROTHERS

46980000 WSFHLMCTBAGOLDPOOL#9 6500 060129 0540799 59000 4651020000 AAA  AAA 010140 0000  SALOMON BROS INC

545000 SFILMCTBA GOLDPOOL #9 6500 06.0120 051009 ORS00 2230545938 AAA  AAA 010140 00000  MERRILL LYNCH FIE
17300000 SFHLMCTBAGOLDPOOL# 7000 060129 060499 99400 122657013 AAA  AAA OLUI40 0000 SALOMON BROSINC

6A30000 SEFNMA TRA POOL 899909996 6000 060114 060499 96500 2582001951 AAA  AAA 010140 0O  GOLDMAMNSACHS &
16000000 SEENMA TEA POOL 199999097 7500 060129 (43099 102700 1644000000 AAA  AAA 010140 0000  SALOMON BROS INC

S4R00000 ESFNMATHA POOL 09900007 7500 060120 DEA009 102700 3575700000 AAA  AAA  DIOI4D 0000 SALOMONBROSINC
EANNEERD OMFNMATHRA POOL FO90000 8 K000 050129 Dh-0M-99 1033000 826823000 AAA  AAA (RO 0000 GOLDMARN SACHS &
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LINCOLN CAPITAL

PURCHASE OF BONDS (continued)
May 1, 1992 THROUGH July 31, 1999

PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELD TO
VALLUE IS51TE RATE DATE DATE COST COST MOODY S&F DATE MATURITY RROKER

200000 SGNMA POOL FHOOFRSERT. BUOD  06-15-29 (0499 103500 2000000 AAA  AAA 010140 (0D SALDMON BROS INC
15,000,000 HGNMA TEA POOL #099990058 7000  06-15-20 O6-0d-00 99300  J4ES9E3375 AAA AAA 010140 0000  MERRILL LYNCH PIE
426,250 FHLMC GOLL OO0 6 03-01 G000 03-00-20 07-12-80. 94300 40228153 AAA  AAA  DRD19 7140 LEHMAN BROTHERS
G064T] FHLMC GOLD GROUP CIE549 6000 07-00-29 07-12-99 94300 6T HMAL AAA AAA 07019 7140 LEHMAN BROTHERS
163,126 FHLMC GOLD GROUP C28548 G000 (07-01-2% 07-12.99° 04,300 153950006 AAA  AAA DT 7,120 LEHMAN BROTHERS
LN FHLMC GOLD POOL C27142 6 6000 05-01-29 (47-12-89 94300 IR AAA AAA 0501 7140 LEHMAN BROTHERS
LA 00 FHLMOC GOLD POOL C271426 600 05-001.29 071299 94300 QIR0 AAA AAA D501 7140 LEHMAN BROTHERS
030 FHLMC GOLD POOL CZEBOE 6 6000 07-D1-29 O7-12-90 300 2ELI5331 AAA AAA 070199 1140 LEHMAM BROTHERS
410,715 FHLMC GOLD POOL CI91876 60N  06-01-29 07-12-99 4300 IBTLIZZE AAA  AAA  UT-U1-99 T4 LEHMAN BROTHERS
12,43 FHLMC GOLD POOL EOOOTT 71 7.000 12-00-046 07-15-99 100,700 12,13379  AAA  AAA 24091 734 LEHMAN BROTHERS
192,332 FHLMC GOLD POOL EDO2IS 65 6500  O5-00-08 07-15-90  99.000 [98,14600 AAA  AAA 050193 7216  MERRILL LYNCHPIE
43314 FHLMC GOLD POOL EMOSST 71 7000 120113 071599 JiW 00 4309904 AAA AAA 1200598 T35 LLEHMAMN BROTHERS
93100 FHLMC GOLD POOL EOOROT 71 7000 12-00-13  07-15-99 100,700 Q4701030 AAA  AAA 12014 7255  LEHMAN BROTHERS
40237 FHLMC GOLD POOL E46TH 65 6500  05-D1-08 07-15-99 99,500 4919114 AAA  AAA [05-01-93 1217 MERRILL LYNCH FIE
AT6.TT6 FHLMC GOLD POOL E4T095 6.5 G500 05-D1-08 07-15-99 00.900 J7642311  AAA AAA 050193 7.129 MERRILL LYNCH PIE
415.06% FHLMC GOLD POOL E4TIB6 6.5 6.500  05-01-08 07-15-99 99500 41767732 AAA  AAA D509 7217 MERRILL LYNEHPIE
213628 FHLMC GOLD POOL E472R6 6.5 6,500 05-01-08 07-15-89 905K 21362782 AAA AAA 050193 1216 MERRILL LYNCH PIE
300,190 FHEMC GOLD POOL E47420 65 6500 05-01-08 07-15-9% 0K 2990815 AAA AAA D5-D1-93 7.216 MERRILL LYNCH FIE
4TH6E8 FHLMC GOLD POOL E47547 65 6500 06-01-08 07-15-99 90900 47522180 AAA  AAA 060193 7214 MERRILL LYNCH FIE
166484 FHLMC GOLDPOOL E47675 6.5 65000 060108 07-15-99° 099.900 6623016 AAA  AAA D601 7243 MERRILL LYNCH PIE
455,139 FHLMC GOLD POOL E4TTI665 6500 D6-01-08 07-15-%0. 99,900 4H.71205 AAA  AAA D609 1229 MERRILL LYNCH PIE
M8 FHEME GOLDPOOL EATTI66S5 6500  0601-08 07-15%9  99.900 050206 AAA  AAA 060193 T:220 MERRILL LYNCH PIE
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE ISS5UE RATE DATE DATE COST COST  MOODY §&P  DATE MATURITY BROKER

10064 FHLMC GOLD POOL E4TTI665 6500  D&D1-08  07-1559  90.500 002611 AAA  AAA 060193 7229  MERRILL LYNCH PIE
].EJ.G'J‘J FHLMC GOLD POOL E4BIRT 65 6500 (60108 07-15-89 050 WIAWN AAA  AAA D601 TN MERRILL LYNCH PIE
69,293 FHLMC GOLD POOL E4RI97 6.5 6500 060108 07-15-99 99,900 692657 AAA  AAA 060191 7217 MERKILL LYNCH PIE
341,342 FHLMC GOLD PODL E48BY1 65 6300  07-01-08 071599 TG MI02142  AAA AAA O7D193 124 MERRILL LYNCH PIE
680,044 FHLMC GOLDPOOLESMTRGS 6500  12-01-08 07-15-99. 90900 67940677 AAA  AAA 100103 7216 MERRILL LYNCH PIE
15,544 FHLMC GOLD POOL ESMTE 65 6500 12-01-04 o7-15-89 90 51027 AAA AAA 10193 73216 MERRILL LYNCH PIE
§33 866 FHLMC GOLD POOL ESAT64 6.5 6500 12-00-08 07-1599  90.900 33306556 AAA  AAA 120103 7192 MERRILL LYNCH FIE
25,088 FHLMC GOLD POOL EGS2870 7000 OR00-10 07-15-99 100,700 1527503 AAA AAA DTOLGF 73261 LEHMAMN BROTHERS
32,751 FHLMC GOLD POOLEGB462T 1 7.000  12-00-12 07-15-99 100700 L9867 AAA AAA 12017 T LEHMAN BROTHERS
214.7TW FHLMC COLDPOOLET7I2870 7000  O500-14 07-15-99 100,700 20633997 AAA  AAA 050199 .49 LEHMAN BRUTHERS
950,382 FHLMC GOLD POOL ETTUS970 7.000  08-00-14 07-15-99 100,700 HTSET AAA  AAA 010199 T LEHMAMN RROTHERS
570,131 FHLMC GOLD POOL ETT95970 7.000  08-01-14 07-15-% 100,700 STAA0658  AAA  AAA OT018%  TH LEHMAN BROTHERS
22545000 FHLMC GOLD TBA PO 7999 6500 08-01-29 05-26-99 97000 ZZOTIOM06 AAA  AAA 010140 0000 MERRILL LYNCHPIE
TOS20.000 FHLMC GOLD TBA POOL #9959 6500 080129 05-26-99 92000 69,100.60000 AAA  AAA 010140 QOO0 SALOMON BROS INC
784,163 FHLMC GROUF 8ED0214 6,5000 6500 050108 07-15-% 599900 0341840 AAA AAA 050193 699  MERRILL LYNCH PIE
14,868 FHLMC GROUPSEOMI2TO0F  7.000  01-01-11 071550 10700 1497955 AAA  AAA 010196 T2 LEHMAN RROTHERS
916,397 FHLMC GROUP fEOG4I2700F 7000 01-01-11 07-1569 100700 42326975 AAA  AAA 010096 7289 LEHMAN BROTHERS
24531 FHLMUCGROUPREZ-0IE4T0M 7000 0600-10 071599 100700 M71507 AAA AAA 060195 7256 LEHMAN BROTHERS
TI5210 FHLMC GROUP #E20068 6.5 MT 6500 11-00-08 01-1339 9900 THSWAT AAA AAA 1013 TR MERRILL LYRCH FIE
121936 FHLMC GROUP #E48211 6.5000 6500  06-01-08 071589  S0.900 2903137 AAA AAA 06013 7214 MERRILL LYNCH FIE
972003 FHLMC GROUP #GI0374 T.0MT 7000  08-01-10 07-15-69 10700 91929345 AAA  AAA 070195 6980  LEHMAN BROTHERS
156854 FHLMCGROUP#GI06ST TOMT 7000  07-01-12 OT-15-53 100700 1397240 AAA  CAAA  DAOLST 7040 LEHMAN BROTHERS
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY FURCHASE UNIT TOTAL RATINGS ISSUE  YIELD TO
VALUE ISSUE RATE DATE DATE COST COST  MOODY S&P DATE MATURITY BROKER
1628 FHLMC GROUP COOG00 6 12-00 4000 12-01-28 -12-99 4300 654927 AAA AAA 120188 T40 LEHMAN BROTHERS
£57.1%4 FHLMC GROUP COOGON 61200 6000 12-01-28 07-12-99  94.300 BOB.9T7.16  AAA  AAA 1240188 740 LEHMAN BROTHERS
I 142905 FHLMC GROUP CZHMT607-01 6000 070129 07-12-99 94,300 [M86659 AAA  AAA 07019 7040 LEHMAN BROTHERS
70,000 FHLMC GROUP EOOT28TO7-01 7000  O7-01-14 O7-15-99 100,700 7052500 AAA  AAA OT0199 7110 LEHMAN BROTHERS
758665 FHLMC GROURENAGTOT01 7000 OF01-14 07-15-99  100.700 TEIM99 AAA AAA 07019 TUID LEHMAN BROTHERS
11492 FHLMC GROUP E4T973 6.5.06- 6500 O6-0]-U% Of-15-99 99900 2147150 AAA AAA D613 7217 MERRILL LYNCH PIE
583360 FHLMC GROUP EATOTI6506- 6500  O6-01-08 071599 99.50 SELEIZEE  AAA AAA 0601 7217 MERRILL LYNCH PIE
33572 FHLMC GROUPE4T36506- 6500  O601-08 171599 99500 5352129 AAA AAA D6-0193 7217 MERRILL LYNCH PIE
TR2ZH25 FHLMC GROUP E4B246 6,506~ 6500  Ob-01-08 07-15-99 59900 TELOOL44 AAA AAA DROI93 7217 MERRILL LYNCH PIE
18472 FHLMC GROUFE490IS6.506- 6300 060108 07-15-89 .90 [IET6L03  AAA  AAA 070193 7206 MERRILL LYNCH PIE
BT.065 FHLMC GROUF E492206.507- 6500  (WOI-0% O7-15-90 99900 2602207 AAA  AAA OTNBF TG MERRILL LYNCH PIE
167,937 FHLMC GROUP E4%4 18 6507- 63500  O7-01-08 071594 99,500 6778001 AAA  AAA 070093 7216 MERRILL LYNCH PIE
637,206 FHLMC GROUPESZTG96504- 6500  (R-01-08 7-15-99  89.900 63666842 AAA  AAA 100053 716 MERRILL LYNCH PIE
426645 FHLMC GROUP ES426665 12 65000 12-00-08 O7-15-54 49900 262468 AAA AAA 120183 T8I MERRILL LYNCH PIE
486,035 FHLMC GROUPESSME 6.5 12- 6500 12-0]-08 07-15-90 959K 4E5.57047T AAA  AAA 120193 Ta33 MERKILL LYNCH FIE
26,605 FHLMC GROUP E67415 TO8-01 7000 OB-01-12 071588 100,700 680425 AAA  AAA 080197 T.269 LEHMAN BROTHERS
JLMR FHLMCGROUPETIMHGTOT0L 7000 O7.00-13 O7-15:99 100700 1248950 AAA  AAA D198 T255 LEHMAN BROTHERS
40228 FHLMC GROUPETTT0T 0701 7.000 7-01-14 U7-15-99  ELTO0 4053072 AAN AAA 07-01-99 T.243 LEHMAN BROTHERS
JO00000 FHLMC MULTICLASS SER 21710 6270 (4-15-00 =28-90 05600  2BG9.66T.50 AAA  AAA 0G01-5% 0000 DONALDSON LUFKI

12300000 FHLMC TEA GULD POOL #9989 7000 070129 06-07-89 99300 1221528025 AAA  AAA D010 0000 SALOMON BROSINC
123000 FHUMCE TEBA POOLE2X0990T 7000 08-01-29 (7-12:99  G9.000  1ZIRAGRTS0 AAA AAA D010 0000 SALOMON BROS INC
27,107 FNMA POOL #0SI965 6.5 DUE  £5000  (M-01-24 DI-12-99: 497600 TIODA0T  AAA  AAA D014 7280 GOLDMANSACHS &
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LINCOLN CAPITAL

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAK MATURITY PURCHASE UNIT TUTAL RATINGS [S5UE  YIELDTO
VALUE ISSUE RATE DATE DATE COST COST  MOODY S&F DATE MATURITY BROKER

512821 TNMA POOL mSOR6S 65 DUE 6500  01-01-24 -39 97600 SO0961.58  AAA  AAA D1DI-94 7380 GOLDMANSACHS &
544,495 FNMA POOL #5065 65 DUE 6500 01-01-24 07-12-9  97.600 SLMA26 AAA AAA 01-01-M 7280 GOLDMANSACHS &
333474 FHMA PODL #030963 65 DUE 6500  01-0-24 07-12-89 97600 5213765 AAA AAA 010194 T80 GOLDMAN SACHS &
163,911 FNMA POOL2IZ545AT5DUE 7500  10-01-11 06-17-89 102360 6782067 AAA AAA 090196 6970 LEHMAN BEROTHERS
4ET2T9 FNMA POOL#213R1265GTD 6500 10:00-23 07-12-99  497.600 AT600T1  AAA AAA 100143 T468  GOLDMAN SACHS &
4,517 PNMA FOOL R21381265GTD 6500 10-01-23 07-12-99 97,600 TIBRSTAL  AAA  AAA  10N193 7469 GOLDMAN SACHS &
TRAIE FNMA POOL E21381265GTD 6500  10-01-23 07148 97600 TED.I40.58  AAA  AAA 100193 7469 GOLDMAMSACHS &
000,100 FNMA POOL 820381265 GTD 6500 10:01-23 07-1:-49  97.600 TO.07220 AAA AAA  I0O193 7468 GOLDMAN SACHS &
160303 FNMA POOL 0232363 DUE 6500 090123 07-1:40 47,600 15757324 AAA  AAA 100193 T4%  GOLDMAMN SACHS &
05322 FNMA POOL @373 63 DUE 6300 (M-01-24 07-12-9%  47.600 9826174 AAA AAA DADI94 TaMd GOLDMAN SACHS &
TIAATE FNMA POOL 0250621 BSDUE 8500 O5-00-26 (=14-5% 104,700 J44.08298 AAA AAA (H01ME 74N SALOMON BROS INC
01417 FNMA POOL B250TI0RSDUE 8500 10-04-26 -14-5%  [04.700 10525951 AAA AAA  D9O10G T4 SALOMON BROS INC
TTLAI0 FNMA POOL 8250854 T3 GTD 7300 03-01-27 06-14-99 (02700 TNEMSE AAA AAA 020197 TS50 SALOMON BROS INC
E35461 FNMA POOL&230990T7SGTD 7300 07-01-27 06-14-99 102700 BAEA3621  AAA AAA D601 7530 SALOMON BROS INC
15035 FNMA POOL&251517 65 DUE - B30 11-01-27 061450 104,700 IGAELI0  AAA  AAA 110107 T4ASD SALOMON BROS INC
563 FNMA POOLESITH4RSDUE  B500  02-001-28 (=145 104.700 36205113 AAA AAA 020198 7588 SALOMON BROSINC
23059 FNMA FOOL R251971 TSDUE 75000 (R:00-28 6-14-99 102 700 TAZMILS . AAA AAA (E0I9R 7540 SALOMON BROS INC
955651 FNMA POOL R2522136 DUEQT 6000 O1-00-14 06-17-99° G600 94250068 AAA  AAA 120188 6860  SALOMON BROS INC
I5TA5 FNMA POOL R523826 DUEO4 6000 (=-00-14 06-17-99 95600 UIIE6E AR AAA AAA 030199 6960 SALOMON BROS INC
193434 FNMA POOL #252382 6 DUEDS 6000 O4-01-14 06-17-%3 95,600 19077405 AAA  AAA D3OI A0 SALOMON BROS INC
864,766 FNMA PODOL 8232435 6DUEDS 6,000 05-01-14 6-17-99 LR BSTRTSS0. AAA  AAA  DE-01-99 .96 SALOMON BROS [NC
E47708  FNMA PODL 2529355 DUE. 5500 rE1- 14 (1799 RS SH022261 AAA AAA 050199 T 46 SALOMON RROS INC
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LINCOLN CAPITAL PURCHASE OF BONDS {continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT  TOTAL RATINGS  ISSUE YIELDTO
VALLE ISSUE HATE  DATE DATE  COST COST  MOODY S&P DATE MATURITY BROKER

SO0.000 FNMA POOL#252565 55DUE 5500 07-01-14 061799 96600 48312500 AAA  AAA  D80I9% 7046  SALOMON BHUS INC
530732 FNMA POOL#2S2S666DUEDT 6000 O7-01-14 074099 98600 52343444 AAA  AAA 060199 6950  SALOMON BROS INC
154336 FNMA PODL B279482 65 GTD 6500 OS01-28 071299 97.600 15076671 AAA  AAA (40104 T4M GOLDMANSACHS &
455,605 FNMAPOUL S2875236.5GTD 6500 060124 071299  O7600 44506891 AAA  AAA 060194  74%  COLDMANSACHS &
B5B.258 FNMA POOL&3130D07TSDUE 7500 07-01-11 061799 102300 87877557 AAA  AAA 060196 6970  LEHMAN BROTHERS
770,750 FNMA POOLEVIONT TSDUE 7500 00011 0617:99 U230 THLIYDSE AAA  AAA  USD1-06 6570 LEHMAN BROTHERS
26,739 FNMA POOL B313181 RSOUE 8500 10:00-26 06-14:99 104700 EOETIT AAA  AAA 10010 7430 SALOMON BROS INC
3001 FNMA POOL 4313085 GTD 8500 100126 061499 104700 ISETAL AAA AAA 120196 7430 SALOMON BROS INC
933574 FMMA PODL#3I3280 8.5DUE B5S00  1200-26 061499 (04700 97833774 AAA  AAA 120196 7420 SALOMON BROS INC
46070 FNMA POOL@IZRIBSDUE  BS00  12-0026 061499 (04700 99101751 AAA  AAA [20195 7420  SALOMON BROSINC
WS FNMA PODL A SSDUE  §500 120026 06-14-99 104700 31521464 AAA AAA 20096 7420 SALOMONBROS INC
612177 FNMAPOOL 310251 ESDUE  B500 120126 06-14-09 14700 66220495 AAA  AAA 120106 7420  SALOMONBROS INC
BI0264 FNMA POOLEIIA2EIBSDUE  BS00 120036 061499 (04700  §79,02904 AAA  AAA 12019 7420 SALOMONBROS INC
G460 FNMA POOL @313281 BSDUE 8500 120026 06-14:99 104700 99191932 AAA  AAA 120196 7420 SALOMON BROS INC
7236 FMMAPOOLNIRMIESDUE 8500 120126 061499 4700 d6847920  AAA  AAA 1200196 7420  SALOMON BROS INC
26421 FMMAPOOLEIIMITESDUE  BS00 120026 06-14-99 104700 ITAT6A0 AAA  AAA 020197 7420 SALOMON BROSING
IS PNMAPDOL IS ESDUE  $500 40128 061499 14700 TOIMES AAA  AAA 070168 7450 SALOMON BROS INC
SMS39 FNMA FOOL #323581 6 OUEGZ 6000 020014 D6-17-99  GRG00 49740206 AAA  AAA 010199 7001 SALOMONBROS INC
AT FNMA POOL 4323581 6 DUE(Z 6000 020114 (6= 17-89 GRG0 AUL096T  AAA AAA ]-0]-45 T.1M SALOMON BROS INC
61447 FNMAPOUL WS008 DUE 8500 060126 06-14-99 104700 2652 AAA  AAA DEOID5 7626 SALOMON BROS INC
58010 FNMAPOOLJASMIST5DUE 7500 ORO1S1L 06-17-99 102300 SUAMGAY AAA  AAA OTOL95 799 LEHMAN BROTHERS
153,723 FNMAPODL #3533 TSDUE 7800 0GOL12 061799 102300 15739838 AAA  AAA 120196 793 LEHMANBROTHERS
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LINCOLN CAPITAL

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELD TO
VALLUE ISSUE RATE DATE DATE COsT COST  MOODY S&P  DATE MATURITY BROKER
151,000 FNMA POOLESS624 TS DUE 7300 (8-00-1) (6-17-99 102300 S470197 AAA  AAA (0195 T.195 LEHMAMN BROTHERS
62,712 FNMA POOL #5602 TS DUE 7500  (9-00-11 06-17-99 102300 6864074 AAA  AAA 000196 6980  LEHMAMN BROTHERS
T20487 FNMA POOL&5612975DUE 7500 10-00-26 06-14-99 102700 TAOIMST  AAA  AAA 100196 766 SALOMON BROS INC
66467 FNMA POOL #35620M TSDUE 7500  11-01-1) 06174 023} 17044152 AAA  AAA 11096 TA%0 LEHMAN BROTHERS
695,286 FMMA POOL 356363 TSOUE 7500 110011 M-17-99  102.300 TILO0EIE AAA  AAA 110196 7.203 LEHMAN BROTHERS
125334 FMMA POOL #356204 B5 DUE 83500  11-01-26 06-14-%  104.700 13287012 AAA  AAA 120195 7519 SALOMON BROS INC
64,327 FHMA POOL SIG680R TADUE 7500 0801-27 Of-14-00 {02700 TRRIG  AAA AAA 050187 TS SALOMON BROS INC
TTZLEE0 FNMAPOUL #369114 7SDUE 7500 05-01-27 06-14-5% 102,700 79,1304 AAA AAA DSO1-9T 7668 SALOMON BROS INC
22588 FNMAPOOL#36WMTSDUE 7500  01-00-27 06:14-99  102.700 0921 AAA AAA DIDI9T  TAE2  SALOMON BROS INC
MTAIN FNMA FOOL #0026 TSDUE 7500 01-00-27 06-14-95 12700 1071 AAA AAA DIDIET 7661 SALOMON BROS INC
B B8E FNMA POOL 7087475 DUE 7500 06401-12 (61799 102,30 6336751 AAA AAA 060197 TOI0  LEHMAN BROTHERS
671477 FNMAPOOL#370STATSDUE 7500  06-00-12 6-17-5% (02300 GETS2010 AAA  AAA D60L-97  TANO LEHMAN BROTHERS
[29.562 FMMA POOL#IT4313TSDUE 7300 080127 06-14-95 102700 13012468 AAA  AAA 080157 7660 SALOMON BROS [NC
77015 FMMA POOL 876221 T5GTD 7500 400-27 05-14-53 12,700 005772 AAA  AAA 050197 7540 SALOMON BROS INC
63328 ENMA POOL 837886075 GTD 74500 05-00-27 06=14-09  MI2TX) 6506927 AAA  AAA USDIST 7530 SALOMON BROS INC
921,128 FNMA POOL 837966075 DUE 7500 05:00-27 06 14-99 102700 HGASHST  AAA AAA OSDIST  T5I0 SALOMON BROS INC
83,832 FNMAPOOL@ITRBG0TSDUE 73500  O801-12 06-17-99 102300 583621 AAA AAA 080197 7020  LEHMAN BROTHERS
6,352 FMMA POOL 8392507 T5DUE 7500 D6-01-27 06-14-99 102700 S1901L84 AAA  AAA (90197 7668 SALOMON BROS INC
6043 FNMA POOL #3936R6 7.5 GTD 7500 07-01-27 06-14-99 102,70 ITAAL63  AAA  AAA 070197 7330 SALOMON BROS INC
7154 FNMA POOL 0394197 75DUE 7500 07-01-27 Of-14-99 102700 9682035 AAA  AAA 070197 T5M) SALOMON BROS INC
101,299 FHMA POOL #PM5E TS GT 7500 07-M-T1 06-14-99 102,700 1408482 AAA  AAA 070057 7530 SALOMON BROS INC
27208 FNMA POOLAASSA RS DUE - 4.500 70127 061477 104,70 '33,5“.1.!_1! AAA  CAAA UT-N-T 1629 SALOMON ﬂRDS INC
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT  TOTAL RATINGS  ISSUE YIELDTO
VALUE 1551E HATE DATE DATE COST COST MOODY S&I DATE MATURITY BROKER

729086 FWMA POOL #5754 7.5GTD 7.500 09-01-27 O6-14-99 102700 TR 13766 AAA  AAA (00197 7.540 SALOMON BROS INC

69,397 FNMA POOL#WSSRS TS DUE 7500 030128 (H-14-00 |02 700 TLIN3L AAA  AAA 020198 7.866 SALOMOMN BROS INC
215,208 FNMA POOL 830515575 DUE 7500 10-01-27 O6-14-90 102,700 22121E55 AAA  AAA 100197 7667 SALOMON BROS INC

43412 FNMA POOL #7276 75 DUE  7.5300 11-01-27 O6- 1400 102,700 4666124 AAA  AAA 110197 1668 SALOMON BROS INC
143317 FNMA POOL R30756575GTD  7.500 08-01-27 06-14-90 102700 14725849  AAA  AAA 080197 7.668 SALOMON BROS INC
110,627 FMMA POOL #0720 TS DUE 7500 100127 (o= 1410 02 TOND 1366298 AAA AAA 100197 T.667 SALOMOMN BROS INC
200,287 FNMA POOL M01927 TSDUE 7500 11-01-27 06-14-5% 102,700 29827031 AAA  AAA 110197 T.661 SALOMON BROS INC
5734631 FNMA POOL R02HMETIDUE 7500 11-01-27 D6-14-0% 102,700 SEO2AATO AAA AAA 120197 1667 SALOMON HROS INC

EB.BOE  FNMA POOL #02568 7.5 DUE 7500 01-01-28 06-14-99 10270 LSO AAA AAA DI-D1-98 T.667 SALOMON BROS INC

44,100 FNMA POOL 8402804 7S DUE  7.500 01-01-24 06-14-89 102,700 4531057 AAA AAA DI-0N-98 T.667 SALOMON BROS INC
ST5,73  FNMA POOL 8H268 75 DUE 7.500 11--27 6-14-99 102700 S 3E0HES AAA AAA 110197 T.668 SALOMON BROS INC
o861 FNMA POOL #4849 75 GTD 7500 11-01-27 D6-14-98 102,700 TREI0LED  AAA AAA 110197 7530 SALOMON BROS INC
B34.300 FNMA POOL fBR05460 TS DUE  7.500 01-01-28 06-14-99  10Z.700 B57.25219 AAA  AAA 0101938 T.668 SALOMON BROS INC
127978 FNMA FOOL 8208890 75 DUE. 7500 12-01-27 0é6-14-89, 102700 1149748 AAA  AAA 120097 7668 SALOMOMN BROS INC
IMEY FNMA POUL #411846 TS DUE 7500 0201-28 06-14-59 102,700 0293092 AAA AAA 020198 T.540 SALOMON BROS INC
V18228 FNMA POOL /413685 TS DUE 7500 02-01-28 0G-14-99 102,700 12147905 AAA AAA 20108 T.540 SALOMON BROS INC
131,777 FNMA POOL #M1376] TSDUE  7.500 12-00-27 - 199 102 TN 135400, T8 AAA  AAA  DI-0]-9% T.663 SALOMON EROS INC

58,130 FNMA POOL MIS2T0TSDUE  7.500 (20128 06-14-99  HIZT00 ANTIAT AAA L AAA 020198 T.667 SALOMON BRDS INC
W1.340 FNMAPOOL MIGI56TSDUE  7.500 (30128 6-14-99 02700 WT0E226  AAA AAA 03-01-93 T.666 SALOMON BROS INC
178128 FNMA POOL 841955975 DUE. 7500 [k4-111-25 06-14-99 102,700 16302620 AAA AAA  (4-01-98 T.667 SALOMON BROS INC
360 FNMA POODL #2001275DUE. 7500 [i6-01-28 O6-14-09 102,700 IMI1024  AAA AAA DG-D1-98 T.666 SALOMON BROS INC

60440 FNMA POOL #20914 7S DUE 750 1-01-28 O6-14-50  102.700 6210165 AAA  AAA 030198 1.655 SALOMON BROS INC
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELD TO
VALUE IS5 RATE  DATE DATE  COST COST  MOODY 5&P  DATE MATURITY RROKER

(92645 FNMA POOL&ZHOZOTSDUE 7500 040028 061499 102700 19734307 AAA AAA  MAOL98  T6SE  SALOMON BROS INC
299074 FMMA POOL #2085 6DUE 12 6000 1200-13  O6-17-599 98.600 49109959 AAA  AAA 12019 TU0E  SALOMON BROS INC
214628 FNMA POOLM2ORSGDUE 12 60000 12-01-11  06-17-99 98.600 ZILETGAT AAA  AAA 1200192 7008 SALOMON BROS INC
04541 FNMA POOL #2305 6 DUE 12 6000 12-00-13  06-17-99 98600 AGTA0352  AAA AAA 12019 7008 SALOMON BROS INC
BI0U2T FMMA FOOL M35 6DUE 12 6000 120013 061799 95600 BI1,12752 AAA  AAA 120198 7008 SALDMON BROS INC
601 FNMA POOL &423085 6 DUE 12 6000 1200-13 061780 98.600 49667681 AAA  AAA 120193 TI08  SALOMON BROS INC
1569650 FNMA POOL&2WESGDUEIZ 6000  12-00-13 061799 95600 15480206 AAA  AAA 120158 T.0B  SALOMON BROS INC
72234 FNMA POOL MMATITSDUE 75000 (401-28 06-14-99 10270 F322001 AAA AAA (R-01-08 7662 SALOMON BROS INC
212067 FNMAPOOL 824089 T5DUE 75000 (M-DI-2% (f-1499 102,700 HTAIOIE AAA  AAA  OLDIDE 7667 SALOMON BROS INC
592961 FNMA POOL#M251267SDUE 7500 05-0I-28 06-14-99 102700 GOU26746 AAA  AAA 050198 7668 SALOMON BROS INC
05000 ENMA POOL M26065750GTD 7500 (40128 06-14:99 102700 GEE3002 AAA AAA D509 TSI SALOMON BROS INC
162,124 FNMA POOL 426401 6 DUE 12 60000 12:00-13 061799 98600 IT961932 AAA  AAA 120198 701 SALOMOMN BROS INC
182,124 FNMA POOL#426461 6 DUE 12 6000  1200-13 06-17-89 95600 17961932 AAA  AAA 120098 7001 SALOMON BROS INC
182,124 FNMA POOL #426461 6 DUE 12 6000 1200-13 061799 GR.600 17961032 AAA  AAA 120188 7001 SALOMON BROSINC
152,124 FNMA POOL 82616 DUE 12 6000 1200-13 06-17-99 SR.600 17961932 AAA  AAA 120198 7001 SALOMOMN BROS INC
182,124 FNMA POOL 8426361 6 DUE 12 6000 1200-13 081799 94,600 IT961932 AAA  AAA 120098 7001 SALOMON BROS INC
152,124 FNMA POOL 8426461 6DUE 12 6000 12-00-13 061799 9B.600 ITRAI932 AAA  AAA 1200195 701 SALOMON BROS INC
(82,124 FNMA POOL 8426461 6DUEIZ 6000 120113 06-17-99  96.600 17961932 AAA  AAA 1200198 701 SALOMON BROS INC
ITIUUT FNMA POOL #2781065 DUE 6500 03-01-24  07-12.99 97,600 661902 AAA  AAA DD1BE 7460 GOLDMANSACHS &
1000100 FNMA PODL 842781065 DUE 6500 030124 0712499 97.600 FIHTIIE AAA AAA (MOS8 7460  GULDMANSACHS &
294,198 FNMA POOL M2B06TSGTD 7500 050128 061499 102700 SIETHRZE  AAA AAA DEDISE 7530 BALOMON BROS INC
47476 FMMA PODLSAWISZ TS DUE 75000 060138 1456 102700 ARTBLOT AAA AAA DEDIUNE 76T SALOMONBROS INC
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELD TO
YALLE ISS1UE RATE DATE MTE COST COST  MOODY S&P  DATE MATURITY BROKER

95LEX] FNMA POOL #0961 33 DUE 535300 U2-0(-14 D6-17-99 96,600 PE6TE AAA AAA (01 6RA0 SALOMON BROS INC
452,192 FNMA POOL #30961 55 DUE 5500 02-01-14 D6-17-59 96600 693096 AAA  AAA D019 G840 SALOMON BROS INC
155,609 FNMA POOL #430961 S5 DUE 5500 02.01-14 06-17-59 96,600 MIGITOE AAA AAA D014 GBS0 SALOMON BROS INC
46408 FMMA POOL #3955 75DUE  7.500 (i8-01-28 (- 14-50  [ORLT00 4T6RY 72 AAA AAA DR-0L1-9R T4 SALOMON BROS INC

6409 FNMA POOL #3995 75DUE 7500 U50]-28 O6-14-99 102700 21935227 AAA  AAA DBDIWE T8I SALOMON BROS INC
SRO082 FNMA POOL#OINHITSDUE 7500 O7-01-28 06-14-94 102,700 60L199.09 AAA  AAA 070198 7.666 SALOMON BROS [NC
215025 FNMA POOL®84326I575DUE 7500 06-00-28 Oo-14-99  |0270) INSEW  AAA AAA DGOI9R Th66 SALOMON BROS INC

5502 FNMAPOOL #33245 55DUE 5500 07-040-28 (-14-39 104,700 ITIEE2S  AAA  AAA 070198 T.63D  SALOMON BROS INC
194043 FNMA POOL #433624 75DUE. 7500 10-0[-28 0E-14-90  102.700 19937928 AAA  AAA 100198 V664 SALOMON BROS INC

62005 FNMA POOL #3321 7SDUE 7500  07-01-28 06-14-99 102,700 6371030 AAA  AAA 0798 7666 SALOMON BROSINC
29314 FNMA POOL 8437131 TS DUE 7500 O7-0-28 06-14-39 1027000 506189 AAA AAA OTDI98 T.660 SALOMON BROS INC
677376 FNMA POOL 837686 7S DUE  7.500 07-01-28 (=149 102700 G005 AAA AAA 070198 74666 SALOMON BROS INC
134,49 FNMA POOL 8439155 85DUE B500 1240027 06-14-80 104700 4041651 AAA  AAA 070198 TSI9 SALOMON BROS INC
9391 FNMA POOL #0866 6 DUE L 6000 1100-13 061799 45600 JEAEEAT AAA AAA 11-D0-9E TS SALUMON BROS INC
380363 FNMA POOL &M0866 6 DLIE |1 6000 11-01-12 06179 98600 FAMIETY AAA AAAC LI-DL-RE 7105 SALOMON BROS INC
189,304 FNMA POOL M40866 6 DUE 11 6000 11:00-13 06-17-99 95600 JEH0I0EE AAA AAA 110088 T.I03 SALOMON BROS INC
IEG303 FHMA POOL #0866 6 DUE 1] 6000 11.01-13 0p=17-949 98600 JE03893 AAA AAA |I-DI98  T.005 SALOMON BROS INC
180.004 FNMA POOL 40266 6 DUR 11 6000 11-00-12 06-1704  UZ.600 ISAOINEE C AAA AAA L 11O TI08 SALOMON BROS INC
389,393 FMMA POOL #0266 6 DUE 11 6000 11-01-12 06-17-9% 98600 JHMEN AAA AAA LI-DIRR.  TIOS SALOMON BROS INC
JREATY FNMA PODL #0866 5 DUE 11 6000 11:00-13 06-17-90 95600 FBA0IE AAA AAA |I-DN9R U005 SALOMON BROS INC
499871 FNMA POOL 84427286 DUE 11 6000 11-01-13 071529 96,500 45471863 AAA AAA 11-01BR TIO3 LEHMAN RROTHERS
THLG8E FNMA POOL B44794 75 DUE 7500 12.401-28 06-14-59 102700 BOZIA058  AAA  AAA 1200198 7665 SALOMON BROS INC
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PURCHASE OF BONDS (continued)

LINCOLN CAPITAL
May 1, 1999 THROUGH July 31, 1999
; RATINGS  ISSUE YIELDTO
\f:tﬁn 155UE RATE mmﬁm mﬂiﬁﬂ ::Jgg‘ 1;:%5;1!' MOODY S5&FP DATE MATURITY BROKER
428587 FNMA POOL 46497 6DUE 12 6000 120013 061799 98,600 42268971 AAA  AAA 120198 6960  SALOMON BROS INC
478537 FNMA POOL #46497 6 DUE 12 6000 1240013 (617-59 98600 S350 AAA  AAA 120198 6960  SALOMON BROS INC
428581 FNMA POOL BM4640T6DUE 12 6000 120013 061790 9560 ATLARSTL AAA AAA 12019 6860 SALOMON BROS INC
428,582 FNMA POOL M464076DUE (2 6000 120113 061790 98600 4TEEET6 AAA  AAA 12015H 6960  SALOMON BROSINC
428581 FNMA POOL 8846407 6 DUE 12 6000 120013 061799 98.600 42268571 AAA  AAA 1200198 6%0  SALOMON BROSINC
478527 FNMA POOL#446407 6 DUE 12 6000 120013 061799 9B.600 ATIG8ET6  AAA  AAA 120188 6950  SALOMON BROS INC
426587 FNMA POOL M4G0T6DUE 12 6000 120113 061799 98600 42268971 AAA  AAA 120198 6960  SALOMON BROS INC
30,307 FNMA POOL #M330955DUE 5500 120010 061799 96600 TOETLOT AAA  AAA 120198 7079 SALOMON BROS INC
495416 FNMA POOL#M9ITIGDUE 12 6000 120013 070199 9R600 EBOURI0 AAA  AAA 120108 7000 SALOMON BROS INC
ASO.085 FNMA POODL#S9M6DUE 12 6000 120013 06179 98600 65002235 AAA  AAA 120198 7001 SALOMON BROS INC
513,359 FNMA POOL M50M4 6 DUE 12 6000 120013 061799 96600 60071 AAA  AAA 120198 7001 SALOMON BROS INC
133333 FNMA PODL &50%4 6 DUE 12 6000 1200-13 061799 98.600 3347263 AAA  AAA 12019 7001 SALOMON BROS INC
68,330 FNMA POOL &S00 EDUE 12 6000 1201113 061799 98600 6739982 AAA  AAA 120198 7001 SALOMON BROS INC
401950 FNMA POOL&SI96055DUE 5500 1200413 0&17-99 96,600 47535451 AAA  AAA 120198 7079 SALDMONBROS INC
488,397 FNMA POOL#SHZGDUE 12 6000 120011 061799 98600 48166109 AAA  AAA 120198 6960  SALOMON BROS INC
SUTHMT FNMA PODL &S53127 5.5 DUE 5500 120013 061799 96,0600 490.799.07 AAA  AAA 120098 7079 SALDMON BROS INC
53 FNMA PODL#53127 55 DUR 5.500 12-01-13 06-17-%9 96600 16091351 AAA AAA 120198 1079 SALOMON BROS INC
B5066 FNMA POOLAMSIIZTSSDUE 5500 12001113 061799 96,600 SXIMA4  AAA  AAA 120098 7010 SALOMON BROS INC
714458 FNMA POOLMS3I2755DUE 5500 1200-13 061799 95,600 6904474 AAA  AAA 120198 7079 SALOMOMBROS INC
TA4TI0 FNMA POOL #54M355DUE 5500 03-01-14 061799 96.600 TNEAMIE AAA  AAA 030199  TO83  SALDMON RROSINC
454,397 FNMA POOL 85500855 DUE 6000 120113 081799 98600 ABLGELOS AMA  AAA (20198  7U00  SALOMON BROSING
A2 587 FMMA PO 8355470 5,5 DUE 5.500 12-01-13 6-17-99 LA A1TNELIE AAA Adh 120108 7070 SALOMOMN BROS INC
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
FAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE ISSUE RATE DATE DATE COST COST MOODY S&P DATE MATURITY RROKER

496,804 FNMA PODL 845552755 DUE  5.500 12-01-13 06-17-99 6600 4R0005.00 AAA  AAA DI01-99 7.075 SALOMON BROS INC
S 100 FNMA POOL 8435527 55 DUE 5500 12-61-13 06-17-99 6K 45708603 AAA O AAA DIDI . TGS SALOMOMN BROS INC
496,862 FNMA POOL 845552755 DUE 5500 12-01-13 06=17-59 Of. 600 48005311 AAA  AAA OIOIR TUTS SALOMON BROS INC
566458 FNMA POOL BSST27I5DUE 7500 05-D1-29 06-14-99 102700 SEROGE0M  CAAA AAA 050199 1.664 SALOMON BROS INC
168550 FNMA POOL M56641 55DUE 5500  01-D1-14 06-17-09  DG.600 16286149 AAA  AAA OID199 7.095 SALOMOMN BROS INC
02462 FNMA POOL M5664155DUE 5500  01-D1-14 D6-17-90 46600 89.M178  AAA AAA 010199 10745 SALOMOMN BROS INC
D071 FNMA POOL #5664 SSDUE 5500 01-D1-14 O6-17-0% D600 ETEATS6D  AAA  AAA 010199 T.075 SALOMON BROS INC
130, 180 FRMA POOL #45664) S5 DUE 5500 o1-01-14 06-17-99 96,600 116,12427  AAA  AAA  D1-D01-99 T075 SALOMON BROS INC
GIS0N FNMA POOL 8456631 S5 DUE 5500 01-01-14 (-17-89 06,600 SM4IE AAA AAA DIN-5Y TS SALOMON BROS INC
TILIGT  FNMA POOL #5661 55 DUE - 5500 01-00-14 06-17-90 DhuGd 1432735 AAA AAA DIDIG TGS SALOMON BROS INC
255130 FNMA POOL #56641 S5 DUE - 5500  D1-0]-14 O6-17-90 96600 651937 AAA AAA DIOI9D 005 SALOMON BROS INC
28439 FNMA POOL /56644 5.5 0UE . 5500 02-001-14 D6-17-99 O, G JTI0T AAA AAA 020199 840 SALOMON BROS INC
TOL09S  FNMA POOL 8457167 65 DUE 6500  D6-01-20 07-12-99 0f. B00 DEEBEI0. AAA  AAA  DEDI-99 TA65 MERRILL LYNCH FIE
1000029 FNMA POOL 85716765 DUE. 6500 D6-01-29 07-12-99 QRO B RIGI0 AAA AAA De-D1-99 7465 MERRILL LYMCH PIE
471,607 FNMA POOL#ISTA8SSDUE 5500 010114 (61799 600 455600069 AAA  AAA [2-0N-08 T.O7% SALOMON BROS INC
43948 FNMA POOL 8459367 55 DUE - 5500 02-01-14 D6-17-90  S6.600 A2464.79 AAA AAA D201 TATS SALOMON BROS INC
47277 FMMA POOL 8459367 55 DUE 5500 02-01-14 06<17-99 G600 4568064 AAA  AAA 020199 1075 SALOMON BROS INC
BOO000 - FMMA POOL #459367 S5 DUE - 5500 02-00-14 O6-17-9% 96,600 TILF984 AAA  AAA 020099 1075 SALOMON BROS INC
92,790 FNMA POOL #5067 55 DUE 5500 02:-00-14 Of-17-% O &K BASE3L AAA AAA D201 7075 SALOMON BROS INC
SO, 135 FNMA POOL 8459367 55 DUE . 5500 02-01-14 D6-17-0 96,600 AE6, 15407 AAA AAA  D20199 7075 SALOMON BROS INC
ZER0T FNMA POOL 859367 55 DUE 5500 0201-14 061700 96600 ATEMI] AAA AAA (020199 7075 SALOMON BROS INC
30735 FHMA POOL 8459367 5.5 DUE 5500 (2-01-14 O6-17-90 96600 IMAIMO6 AAA AAA D019 7075 SALOMON BROS INC
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS 155UE  YIELDTO
VALUE ISSUE RATE DATE DATE COST COST MOODY S&PF DATE MATURITY RROKER

507458 FNMA POOL 8439367 55 DUE 5500 02-010-14 06-17-99  Th.600 49033175 AAA AAA 020099 1075 SALOMON BROS INC
81636 FNMA POOL BSORS4 SADUE 5500 0101-14 06-17-99 60600 6873509 AAA AAA D119 6830 SALOMON BROS INC
G4480 FNMA PODL 8TITZASSDUE 5500 0101-14 061799 W6.600 62272871 AAA AAA O101-99 7042 SALOMON BROS INC
THoa1 FNMAPODL &T979755DUE 5500 (2-01-14 061700 96600 T05.32628 AAA  AAA 020199 6,540 SALOMOUN BROE INC
425762 FNMA POOL &TOR176 DUEDY 6000 (3-D]-14 06-17-00 U8 600 42286660 AAA  AAA 030199 1077 SALOMON BROS INC
495,560 FNMA POOL &IT9817 6 DUEDR 6000 03-01-14 070059 95,600 45874621 AAA AAA 0300199 7.077 SALOMON BROS INC
143462 FNMA POOL 8TOISSDUE  S500 0300-14 06-17-90 96,600 JAEMII AAA  AAA 02-00-99 1.052 SALOMON BROS INC
955952 PNMAPOOL&TIHMAISSDUE 5500  O03-0I1-14 0E-17-9 9,000 G2I688T6  AAA AAA 020089 1052 SALOMON BROS INC
329467 FNMA POOL #EDITSSDUE 5500 O4-00-14 DE=17-00 05600 HNEMTTE AAA  AAA 030199 6540 SALOMON BROS INC
443,427 FNMA POOLMEDS4ESSDUE 5500  02-D1-14 (6=17-00 96,600 42846123 AAA  AAA 020199 1052 SALOMON BROS INC
Hh1ET0 FNMA POCL AEIR05K] G DUIE (L G000 (4-00-14 M6-175% 08600 BSO.00907  AAA AAA L D4-D1-99 7084 SALOMON BROS INC
TITAS FNMA POOL 8452560 55 DUE 5.500 01-00-14 (- 1°7- L 5 60K MI3IITEAl  AAA AAA 010109 GBI SALOMON BROS INC
470,865 FMMA POOL 84R2685 55 DUE 5500  02:D1-14 (6-17-0% 6600 45497357 AAA  AAA D201-99 7.079 SALOMON BROS INC
510,799 FNMA POOL #8RIGRESSDUE 5500  02-D1-14 06-17-%0  96.600 49155999 AAA AAA 020199 1079 SALOMON BROS INC
W07 FNMA PODL 8382709 6 DUE (M 6000 04.00-14 06-17-98 98600 W5 AAA  AAA 030199 7.084 SALOMON BROS INC
TET937T FMMA POOL 8332255 DUE 5500 03-00-14 06-17-9% 96,600 T4201933 AAA  AAA Y 03-01-99 T.052 SALOMON BROS INC
251,257 FNMA PODL &lBHIT65DUE 6500  07-01-29 07-12-%% 96800 27246772 AAA  AAA 07-01-99 7452 MERRILL LYNCH PIE

1000, 000 FNMA POOL #48454] 65 DUE 6500  07-01-29 07-12-99 96800 R RI688 AAA  AAA 070199 T465 MERRILL LYMNCH FIE

1000 100 FNMA POOL 8484541 65 DUE 6500 07-001-29 07-12.99 96300 D463 AAA AAA 07019 TAB5 MERRILL LYNCH PIE

100000 FNMA POOL MB452) 6SDUE 6500 D7-01-29 07-12-9%  S6.E00 THEEILEE  AAA  AAA O701.99 TAGS MERRILL LYNCH PIE
495,40 FMMA PODL 8485525 55 DUE 55000 02-00-14 -17-049 O, O ATHI63E4  CAAA  AAA 020199 T4)
fuld 8] FNMA PODL 845525 5.5 DUR 5500 DZ-0L-14 (-1 749 L] GRTATA0  AAA AAA 020199 Tl
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LINCOLN CAPITAL

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY FURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE ISSUE RATE DATE DATE COAT COST  MOODY S&P DATE MATURITY BROKER

TIA000 FNMA POOL #I85525 55 DUE 5500 02-D1-14 06=17- 96,600 TIL06334  AAA  AAA 020099 Tid3 SALOMON BROS INC
503238 FHMA POOL 8485532 S5 DUE 5500 02-01-14 06-17-4% 96,600 456,25347 AAA  AAA 020199  6E0 SALOMON BROS INC
402442 FNMA POOL #ESSAI 5SS DUE S50 02-00-14 (6-17-99 600 47382206 AAA  AAA (020199 6840 SALOMON BROS INC
971293 FoMA FOOL 8485592 S5 DUE 5500 01-01-14 (G=17-50 0600 UIESIL44  AAA  AAA (20199 68 SALOMON BROS INC
3413ET FNMA POOL MBS S5 DUE 5500 01-D1-14 MG-17-89  $6.600 VI9EGAE2 AAA  AAA (20199 6EW SALOMON EROS INC
2R2606 FNMA POOL #4861455.5DUE 5500 02-01-14 6-17-99 96600 MO AAA AAA 020199 6840 SALOMON BROS INC
E31350 FNMA POOL #86145 55 DUE. 5500 0201-14 Oe-17-59 94600 BOR2OZ.04  AAA AAA (20099 6RO SALOMON BROS INC
JE5443 FNMA POOL 8480145 55 DUE - 5500 02-01-14 06-17-99 96,600 ATAR0R5R  AAA AAA  0210-99  6E0 SALOMON BROS INC
260935 FMMA POOL #386145 35 DUE 5500 02-00-14 06-17-99 96,600 M0RITAR  AAA AAA (20099 6E40  SALOMON BROS INC
264,100 FNMA POOL #86045 5 DUE 5500 02-01-14 -17-29 6.6 25515099  AAA  AAA 20099 GR40 SALOMON BROS INC
IR2064 FNMA POOL ®4BETIDSSDUE 5500  03-D1-14 06-17-99 06600 I00IETS  AAA AAA 0201 T0S2 SALOMON RROS INC
A00TRT FNMA POOL #R6GRISSDUE 5500 03-01-14 06-17-99 96,600 JETA9T AAA  AAA I0199 TOE2 SALOMON BROS INC
HMMSAE FNMA POOL METT6 DUED 6000 03-04-14 08-17-99 92600 A97 6040 AAA  AAA 040199 7084 SALOMON BROS INC
AB6.Ta0 FNMA POOL RIET62T 6 DUE 03 G000 [3-01-14 (W-17-54 UE 60 4H0MT2T  AAA  AAA (MD1-99 7084 SALOMON BROS INC
5000 - FNMA PODL #ETRIESS DUE. 5500 (02-01-14 05-17-39 96,600 JI69I08E AAA AAA 020199 6BA0  SALDMON BROS INC
HGA66 FNMA POOL R4851606 DUES G000 Dd4-00-14 06=17-99 . GB.600 THAATANY  AAA AAA MOIS9 0T SALOMON BROS INC
26,813 FHMA POOL #45E680 8.3 DUE  BS00  OR-DI1-27 O6-14-59  104.700 JRDRGT0 AAA  AAA L D019 7593 SALOMON BROS INC
1000100 - FNMA POOL #89132 6.5 DUE 6500 07-01-29 07-12-99 96,800 IER4688  AAA  AAA 07019 T453 MERRILL LYNCH FIE
1000 10 FNMA POOL #M89132 6 5DUE - 6500 7-01-29 07-12-%% i, 5K O5R B46EE  AAA  AAA 07019 1453 MERRILL LYNCH FIE
000100 FNMA POOL MBI 65 DUE 6500 070029 O7-12-9% 565K 96884688 AAA  AAA 070109 7453 MERRILL LYNCH PIE
405558 FNMA POOL #8944 6 DUEDS 6000 03-00-14 061788 98,600 48874376 AAA  AAA 030199 T4 SALOMON BROS INC
495558 FMMA POOL MBS 6 RUEDT  AD00  (3-01-14 06-17-09  95.600 48074376 AAA AAA 030199 7084 SALOMON BROS INC
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LINCOLN CAPITAL

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999

X TOTAL RATINGS ISSUE  YIELDTO

vﬁfm ISSUE RATE huﬂ%m P“ﬁirﬂgSE CUES]TI' COST  MOODY S&FP  DATE MATURITY BROKER ==
462358 FNMA POOL #9988 6 DUEDL 6000  O641-14 07-01-99° 95600 45600058 AAA  AAA 060199 7060 SALOMON BROS INC
476,145 FHMA POOL #89920 6 DUEDT 6000 O7-01-14 06-17-98  GR600 6959501 AAA  AAA L 060199 7060 SALOMON BROS INC
254,64 FNMA POOL #89991 6 DUE D6 6000 06-01-14 07-01-99 95600 250119060 AAA  AAA 060199 7060 SALOMON BROS INC
235500 FNMA POOL #49050555DUE 5500 03-01-14 06-17-99. 96,600 1055107 AAA AAA 030199 079 SALOMON BROS INC
38446 FNMA POOL #00505 55 0UE 5500 03-01-14 06-17-99 G600 3736021 AAA  AAA 030199 7079 SALOMON DROS INC
W7 ARS FNMA PODL 8450505 5.5 DUE 5500 05-01-14 06-17-99 96,600 BTHEST.I6 AAA  AAA 030199 7079 SALOMON BROS INC
120,246 FNMA POOL B490788S5SDUE 5500 03-01-14 06-17-99  96.600 HEIIAT  AAA AAA 03019 680 SALOMON BROS INC
28040 FNMA POOL 8913756 DUEGT 6000  07-01-14 06-17-99  SR.600 27465445 AAA  AAA 060199 TOED  SALOMON BROS INC
067 FNMA POOL A91459 55 DUE - 5500 03-01-14 06-17-99 96600 IRIZILGR AAA  AAA DRDIL 6840 SALOMON BROS INC
496,498 FNMA POOL #2197 6 DUEDS 6000 05-01-14 06-17-99  95.600 4067110 AAA AAA D099 2077 SALOMON BROS INC
406,498 FNMA POOL#9I9RT6DUEDS 6000 0301-M4 061799 98600 MMIETLLL  AAA  AAA DO 0T SALOMON BROS INC
459300 FMA POOL 8492656 55 DUE. 5500 06-01-14 06-17-99 96,600 ATATRA1T AAA AAA 060199 TiME  SALOMON BROS INC
449300 FNMA POOL MU265655DUE 5500 060114 06-17-99  96.600 ATATERLY  AAA AAA DROI99 MG SALOMOMN BROS INC
§03,766 TMMA POOL &402869 6 DUEDZ 6000  0201-14 06-17-99  9B.600 J96,83054  AAA  AAA 040199 TU08  SALOMON BROS INC
B43,374 FNMA POOL 84032650 DUEDD 6000  O4-01-14 06-17-93 S5.600 EILTTTIE AAA  AAA DR0199 7084 SALOMON BROS INC
000,100 FNMA POOL#494652 6.5 DUE. 6500  0501-29 07-12:89 B6.800 DEER46A6  AAA  AAA ORO199 7465 MERRILL LYNCH FIE
LN KD FNMA POOL 8094652 6. 5DUE 6500 0501-29 07:12-99 96800 GoRB4046  AAA  AAA 050149 7465 MERRILL LYNCH FIE
LODAO0. FNMA POOL 8404652 6 5DUE 6500 050129 071299 ShAM0 968 Rd6AG  AAA  AAA 050199 7465 MERRILL LYNCH FIE
496,334 FNMA POOL 84953366 DUE (M4 6000 (H-01-14 06-17-99 R Bl 48950900 AAA AAA [MO19 TiNg SALOMON BROS INC
326,506 FNMA FODL 84953366 DUEDS 6000  D4-01-14 06-17-599 95600 SIR2668T AAA  AAA MDI-9D TIOE SALOMON BROS INC
BE3S90 FNMA POOL #295885 6 DUE DS 6000 05-01-14 (5=17-20  95.600 BMITEIS AAA AAA 050199 7088 SALOMON BROS INC
SR1 TR FRMA PODL 8496378 6 DUE (M &0 11114 e 1750 LA UIEMEZL  AAA AAN DL T SALDMON HEOS IMNC
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
FAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELD'TO
VALUE ISSUE RATE DATE DATE COST COST MOODY S&P DATE MATURITY BROKER
SUAA00 FNMA FOOL 2496384 6 DUE 04 6.000 04-01-14 ¥-17-99 GR.G600 49667654 AAA  AAA D019 7.074 SALOMON BROS INC
474586 FNMA POOL 8406555 6 DUE DS G000 05-01-14 {6-17-99 OF 600 468.06035 AAA  AAA 050199 6.960 SALOMON BRROS INC
140916 FNMA POOL #496908 6 DUE DS G000 05-01-14 06-17-99 Q& G 162244 AAA AAA 050199 6G.960 SALOMON BROS INC
400,179 FNMA POOL f496998 6 DUE DS 6.000 05-01-14 071599 06,900 WEEETE  AAA AAA 05019 6960 LEHMAN BROTHERS
879920 FNMA POOL &97051 5.5 DUE 5500 05-00-14 N6-17-99 96,6000 R5023232 AAA  AAA D501 7001 SALOMON BROS INC
160,173 FNMA POOL 849726 DUE DG 6.000 06-01-14 07-01-99 8. B0 5522062 AAA AAA 06019 7077 SALOMON BROS INC
503,600 FMMA PODL 8497956 6 DUEOT 6,000 07-01-14 6-17-59 GE.600 49667550 AAA  AAA D6-0]-09 T.058 SALOMON BROS INC
184,507 FNMA POODL #&97956 6DUEDT 6,000 07-01-14 070199 OB 600 12197001 AAA  AAA 060199 T.058 SALOMON BROS INC
IRBEIT FMMA POOL m992H 6 DUEDT 6000 07-01-14 07-15-5% 96.900 ITTOS038  AAA AAA 070199 T.058 LEHMAN BROTHERS
54543 FNMA POOL B49952 6 DUEDG 6000 O6401-14 (7-15-99 96, 9K SIRRIZES  AAA AAA 050159 7.058 LEHMAN BRUTHERS
500,125 FNMA POOL B500143 6 DUE D6 6.000 06-01-14 06-17-99 LA 40724878 AAA AAA DGIN-99 T077 SALOMON BROS INC
500,125 FNMA POOLESOOMIGDUEDS G000 (6-01-14 06-17-59 0R.G600 49324828 AAA  AAA D019 1077 SALOMON BROS INC
SO0 FNMA POODL AMNI3 53 DUE 5500 07-01-14 [M5- 17y i, G0N0 48317331 AAA  AAA  D601-99 M6 SALOMON BROS INC
LKL 100 FNMA FODL #300135 6 DUEDT  6.000 07-01-14 -1 7- 8600 OE6.348.63  AAA  AAA 060149 T.058 SALOMON BROS INC
B43,139 FMNMA POOL #500455 6 DUE 06 6.000 04-01-14 06-17-09 08600 EIS45.84 AAA  AAA DG-01-99 T.058 SALOMON BROS INC
510,703 FNMA POOL #500485 6 DUE DG 6,000 6-01-14 (-17-949 QR 60 SMAGTOR  AAA  AAA G019 7.084 SALOMON BROS INC
510,703 FNMA POOL m500485 6 DUE 06 6000 (W5-01-14 [-17-549 GRG0 50466708 AAA AAA (6-DI-99 1084 SALOMON BROS INC
I3.550  FNMA POOLSSO0ES 6 DUE DG 6000 (60114 [5-17-09 08600 10213201 AAA  AAA D6-DI-99 T.084 SALOMON BROS INC
138,220 FNMA POOL 6500485 6 DUE 06 6,000 O-1-14 =171 U600 13632835 AAA  AAA  D6-DI-99 TE4 SALOMON BROS INC
496,333 FNMA POOL #500485 6 DUE 06 6.000 O(1-14 06-17-99 Q8,600 4E050842 AAA  AAA 060199 T.084 SALOMON BROS INC
OO0 0% FNMA POOL #500497 6.5 DUE 6500 06-01-29 07-12-9% 96,800 GERRAS 4 AAA  AAA (6019 T453 MERRILL LYNCH PIE
LOD0O9 FNMA POOL #500497 6.5 DUE 6500 (6-001.29 075|290 6 R0 GERBAAE AAA AAA D6ADIH 7453 MERRILL LYNCH FIE
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999
AR MATURITY PURCHASE UNIT TOTAL RATINGS IS3UE  YIELDTO
VALUE IS5UE RATE DATE DATE COST COST MOODY S&P DATE MATURITY BROKER

156,626 FNMA POOL 00649 6 DUE 06 6000 0114 o7-01-1 08, 600 15447239 AAA  AAA 060199 T.060 SALOMON BROS INC
613,532 FNMAPOOLSS0I22663DUE 650 07-01-20 07-12-9 06800 59464975 AAA AAA OTA0199 T465 MERRILL LYMNCH PIE
311,099 FNMA POOL 3038 7S DUE 7500 06-01-29 08-14-99 02700 19465427 AAA  AAA 060199 T.642 SALOMON BROS INC
2N98% FNMA PODL 8504633 6 DUEDT 6000 07-01-14 7-15-99 G6.000 MSETSE AAA AAA L IND1-99 T060 LEHMAMN BROTHERS
50929 FNMA POOL 8505067 6 DUE 06 6.000 O6-01-14 7-01-99 08600 5200408 AAA AAA DGDI-9Y T.060 SALOMON BROS INC
44,350 FNMA POOL #505067 6 DUEDE  A.000  06-01-14 07-01-99 BE600 4374009 AAA  AAA  DG0159 7.060 SALOMON BROS INC
108 880 FNMA POOL #505067 6 DUEDE  6.000 06-01-14 07-01-99 OR.GO0 0738280 AAA  AAA  DE-DI-D9 T.080 SALOMON BROS INC
64266 FNMA POOL #505067 6 DUE 06 GUXX) Oéi-01-14 070129 QGO0 BIAE23 AAA AAA DN-DI-99 7060 SALOMON BROS INC
1000, 100 FNMA PDOL 830512065 DUE 6500 07-01-29 07.12-99 D6 E0D OER.B40.EE  AAA  AAA T-DN-99 T451 MERRILL LYNCH PIE
10,000 FNMA POOL #305120 65 DUE - A5 7-01-29 07-j2-99 pLEL] OB RA6.E8  AAA  AAA 070199 T453 MERRILL LYNCH PIE
1000100 ENMA POOL 850512065 DUE 6500 07-01-29 07-12-99 96,500 O6EB46.58 AAA  AAA 070199 1453 MERRILL LYNCH PIE
1000000 FNMA POOL 8505120065 DUE 6500 07-01-29 [7-12-99 06800 6B B6EE AAA  AAA 070199 7453 MERRILL LYNCH PIE
| AXXL 100 FNMA POOL #305120 65 DUE 6500 oT-01-29 07-12-%% LUk DR B6RE  AAA  AAA 0740199 7453 MERRILL LYNCH PIE
1OXLI00 FMMA POOL 80512065 DUE 6500 07-01-29 07-12-0% 06, 800 DEEE46HE AAA AAA D799 7451 MERRILL LYNCH PIE
105,010 FNMA POOL#306482 65 DUE 6500 07-01-29 07-12-99 G5R00 100,72844  AAA  AAA D701 7452 MERRILL LYMCH FIE
44,657 FhMA POOL 8506611 6 DUEOT 6.0 070014 [7-15-99 oy, SN0 d3300.3% AAA AAA 070159 T.084 LEHMAN BROTHERS
260,129 FNMA POOL &507I25 6 DUEDT 6,000 07-01-14 07-15-99 U, ) 5238 AAA AAA D7-00-99 T.an LEHMAN BROTHERS
755588 FNMA POOL £50846 65 GTDM 6500 12:01-23 07-12-599 ER ] T 6] AAA  AAA 120093 7200 GOLDMAN SACHS &
47,147 FNMA POOL #50991 65 GTDXM 6500 02-01-24 7-12-99 Q7 600 4605640 AAA  AAA 020194 T.280 GOLDMAN SACHS &
5,735,000 FNMA TBA POOL #9999996 D 6000 07-01-29 (74577 LR S38552044  AAA  AAA 100199 (000 MERRILL LYNCH FIE
31400 FRMA TOA POOL #009000 60D 6,000 (18- -24% 7-12-55 1K) THA6SHIS AAA AAA D1-D1-4D 00,000 LEHMAN BROTHERS
£.735.000 FMMA TBA POOL A99995% 6D bANK  GB-04-19 07:12-99 94000 536260205 AAA  AAA DLULAD 00K MERRILL LYNCH PIE
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
FAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUR IS5UE RATE DATE DATE COFT COST  MOODY S&F  DATE MATURITY BROKER

1060000 FNMA TBA POOL 899999 60 6000 080129 0712399 93300  1BW0A5635 AAA AAA 010140 0000  GOLDMAN SACHS &
20,000,000 FNMA TBA POOL #9999099 6.5 6300  D6-01-28 06-04-91 97000 1940000000 AAA AAA OLDI-40 D000 MERRILL LYNCH PIE
10060000 FNMA TBA POOL #9995603 7D 7000  08-D1-29 07-2%9 95200  IDBSLAELAS  AAA AAA D10I-40 [MHN MERRILL LYNCH PIE
(6000000 FNMATEA POOL #9909 75 7500  07-01-28 Of-14-50 100400 1607500000 AAA  AAA 010180 0000 SALOMONBROS INC
[6,000,000 FNMA THA POOL 899999975 7500 08-01-29 070000 (00900 1614500000 AAA  AAA 010140 0000 SALOMON BROS INC
000000 FNMA TRA POOL 899500098 D 5000 07-01-29 O6-08-90  |UAZ0  BISTSUOO0 AAA  AAA 010140 0000 GOLOMAM SACHS &
B OO0 FNMA TRA POOL 89500999 80 8000 DR-0I-29 070099 102500 B207.500.00 AAA  AAA OI01-20  CLOOD GOLDMAN SACHS &
15,000,000 GHMA POOL 3099999 SER 200 7000 07-15-29 061799 92000 1484062500 AAA  AAA 010140 000D MERRILL LYNCH PIE
P01 GNMA POOL #321958 SER 2023 7000 [(4-15-23 06-21-99 996 WSTTOR AAA AAA HDI93 7597 MERRILL LYMCH PIE
TATATY GNMA POOL #336481 SER 2023 7000 07-15-23 D6-21-99  B0.600 THEITIG AAA AAA OB-01-53  T440 MERRILL LYNCH PIE
04275 GNMA POOL RI3GIEN SER 2023 7.000  (7-15-23 06-21-99  S0.600 9392179 AAA  AAA  DE-OI-F}  T440  MERRILL LYNCH PIE
A2 GNMA POOL F337830 SER 2023 7000 (4-15-24 06-21-99 99,600 604, [46.64 AAA  AAA  D4-00-83 TS5 MERRILL LYNCH PIE
256,922 GNMA POOL 8340365 SER 2073 7000  07-15-23 06-21-599 99,600 505640 AAA AAA 7O 15N MERRILL LYNCH PIE
341564 GNMA POOL #340365 SER 2023 7000  07-15-23 05-21-39 50,600 MOSELA AAA AAA OTOI3 THW MERRILL LYNCH PIE
TEOI4 GNMA POOL #343183 SER 2023 7.000  03-15-23 D6-21-89  H0.600 TLTINET  AAA . AAA 030193 TAO0I MERRILL LYNCH FIE
216,190 GNMA POODL #343610 SER 2023 7000 05-15-21 06-21-5%  HALG00 5ATI0 AAA  AAA 050083 7600 MERRILL LYNCH ME
196413 GNMA POOL #3610 SER 2021 7000 051523 06-21-00 99,400 19567658 AAA AAA 050193 7601 MERRILL LYNCH PIE
63,106 GNMA POOL #L43610 SER 2023 7000 51523 6219 99, 61K B2RODE]  AAA AAA DS:DE-93 T.601 MERRILL LYNCH FIE
230450 GNMA POOL #343600 SER 2023 7.000 5-15-23 6-21-1% 8 25T AAA.  AAA D3-DI-93 T.801 MERRILL LYNCH FIE
TROGM CGNMA POOL 046388 SER 2023 T000  D1-15-2 -21-99 90600 TITI08.46  AAA  AAA 010193 7579 MERRILL LYNCH FIE
GOLGTY GNMAPOOL #4747) SER 2023 7000 06-15-23 06-21-9%  90.600 00419400 AAA AAA D603 7.56%  MERRILL LYNCH ME
K051 GNMA POOL #49772 SER 2023 7000 05152 (f-21-89 G600 TMEI0 AAA AAA 050193 TATT MERRILL LYNCH PIE
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1, 1999 THIROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT  TOTAL RATINGS  ISSUE VIELDTO
VALLE IS5UE KATE DATE DATE COST COST  MOUDY S&I' DATE MATURITY DROKER
A5.811 GNMA POOL #350254 SER 2023 7.000  04-15-23 (G-21-00 99600 AA04 00 AAA  AAA 140093 1595 MERRILL LYNCH PIE
24475 GNMA POOL #350254 SER 2023 7000  (4-15-23 -21-99 99,600 23ETE AAA AAA M-DI-93 7.595 MERRILL LYNCH PIE
164,910 GNMA POOL 7350254 SER 2023 7.000  (M-15.23 06-21-00 99600 164200 AAA  AAA  4-D1-33 7595 MERRILL LYNCH PIE
179411 GNMA POOL 7350254 SER 2023 7000 M-15-2) 062199 99,600 ITETIEA] AAA  AAA (D193 7.505 MERRILL LYNCH FIE
162,358 GNMA POOL #350254 SER 2023 7000  (M-15.21 -21-% 99,600 16074930 AAA  AAA 40100 7505 MERRILL LYNCH PIE
105,158 GNMA POOL #350948 SER 2023 7.000 081523 06219 99600 476383 AAA  AAA OB-D1-93 7505 MERRILL LYNCH PIE
656,322 GMMA POOL F351548 SER 2023 7.000 10-15-23 062190  99.400 G53.B6039 AAA  AAA 100100 7.505 MERRILL LYMCH PIE
63,709 GNMA POOL #352191 SER 2023 7000  05-15-23 06-21-90 99600 66122030 AAA AMA DA.0100 T 599 MERRILL LYNCH PIE
24,550 GNMA POOL 354284 SER 2023 6500 051523 072099 96400 1627 AAA AAA (50197 7505 SALOMON BROS INC
240,930 GNMA POOL #154201 SER 2023 7.000 f5-15-21 (W6-2 10 a0.600 02325 AAA AAA 050 0] 7601 MERRILL LYNCH PIE
762176 GNMA PODL FI55501 SER 2023 7000 08-15.23 062199 99,600 TUATRL AAA AMA 08013 7.507 MERRILL LYNCH PIE
15,661 GNMA POOLFIS9ESTTDUEDT 7000  07-15-23 D6-21-9% 49600 156024 AAA  AAA (0003 1570 MERRILL LYNCH PIE
744,309 GMMA POOL #359850 SER 2023 7.000  08-15-23 06-21-90 99600 MLIIEI  AMA  AAA  (B.0003 T80 MERRILL LYMCH FIE
501,247 GNMA POOL £361658 SER 2023 7000  08-15-23 D6-21-99 99,600 49936782 AAA  AAA 080193 7503 MERRILL LYNCH PIE
RO 16T GNMA POOL 363074 7 DUEGR 7000 08-15-23 06-21-99 99,600 ER20.825.12 AAA  AAA 0B019% 7508 MERRILL LYNCH PIE
76370 GNMA PODL 364122 SER 2023 7000 08-15-23 06-21-99 09,600 76,00
?]-‘J,E:z ONMA POOL #364592 SER 2023 7.000 0&-15-23 1.]5-1]-9? 99,600 Tlf..lﬂiﬁ ::: ::i i il MERIR TR
ZER5T1  GNMA POOL #370911 SER 2023 7.000 11-15-23 06-21-99 945,600 WTAIM  AAA AAA ‘F-m.ﬂ ik MERELLLNES
;i fry 101493 7359 MERRILL LYMCH PIE
555506 GNMA POOL ¥3T0911 SER 2023 7.000 11-15-23 (-2 -4 4. 600 IRME0E AAA aaa 110093 7597 MERRILL LY NCH PIE
280,672 GNMA POOL #370011 SER 2023 7.000 Ti-13-23 D6-21-98 99,600 61909 AaA AAA ms3 75w MERRILL LYNCH PIE
1000100 GNMA POOL 8409592 SER 2029 6300  02-1529 DE-21-90 949,500 G95.568.20 AAA AAA 0209 7472 SALUMON HROS INC
LONKLI0 GNMA POOL SMFS92 SER 2029 6500 021529 062199 099.500 WISEI0  AAA  ANA  QLOLSY 7472 SALOMON BROS INC
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1,1999 THROUGH July 31, 1999
PAR MATURITY FURCHASE UNIT TOTAL RATINGS  ISSUE  YIELDTO
VALUE ISSUTE, RATE  DATE DATE _ COST COST  MOODY S&P DATE MATURITY BROKER

67477 GNMA POOL #409592 SER 2029 6500 02-1529 062199 93.500 F1IT130 AAA  AAA 20190 7472 SALOMON BROS INC
1000100 GNMA POOL 8409592 SER 2009 6500  00-1529  06-21-99 99500 99536820 AAA  AAA (2019 7472 SALOMON BROS INC
[000I00 GMMA POOL 8405502 SER 2029 6500 021529 (62199 90300 99536820 AAA  AAA 020190 7472 SALOMONBROS INC
E927T4 GNMA POOLM09592 SER 2029 6300  02-1529 062099 00500  BERTIAID AAA  AAA (20199 7472 SALOMON BROS INC
{000,100 GNMA POOL #409502 SER 2029 6500 021520 062099 99500 99556320 AAA  AAA 020199 7472 SALOMON BROS INC
1,000,100 GNMA POOL M09592 SER 2029 6500 021529 062199  99.500 99556820 AAA  AAA (020199 7472 SALOMON BROS INC
LOGOI00 GNMA POOL 8409502 SER 2029 6500 02-15-20 062199 99500  ©OSS6RI0 AAA  AAA (20199 7472 SALOMON BROS INC
1,000,100 GNMA POUL 8409592 SER 2020 6500 021529  06-20-99 90500 DOSSGRI0 AAA  AAA 02019 7472 SALOMON BROS INC
1,000,100 GNMA POOL &400592 SER 2029 6500 021529 062199 99500  D9SS6820 AAA  AAA 020199 7472 SALOMONBROS INC
(000000 GNMA POOL #100552 SER 2020 6500  02-1529  06-21.80 90500  S95S68I0 AAA  AAA 020109 7472 SALOMON BROS INC
LODO 00 GNMA POOL A40056F SER 2020 6,500 02-15-29 06-21-40 L5000 PSS AAA AAA (2-0199 1472 SALOMOMN BROS INC
2265317 GNMA POOL #08592 SER 2020 6500 021529 07-01-99 95500 206479008 AAA  AAA (20199 7472 SALOMON RROS INC
72619 GNMA POOL #418408 SER 026 5000 10-15:26  07-20-99 103200 TIE03 AAA  AAA 100196 7792 SALOMON BROS INC
495,160 'GNMA POOL M22020 SER 2026 5000 D6-15:26  07-20:99 10330 SILIBLLL AAA  AAA 060105 7792 SALOMON BROS INC
7617 GNMAPOOL®M22949 SER 2026 8000 061526 O7-20-99  103.200 TREAOL AAA  AAA 060196 7793 SALOMON BROS INC
424,845 GNMAPOOLS3IMIADUEDT 8000  07-15-26  O7-20:00 103200 43658566 AAA  AAA 070196 7470 SALOMON BROS INC
TES.S5T GNMAPOOL@43MI42SER 028 7.000 121528 06-30-99 95000  TIIT002 AAA AAA 010199 7530 DL CAPITAL MARKE
412226 CNMAPDOL#ITI0EDUEGT K000 07-15-26  O7-2099 103200 44620604 AAA  AAA 07019 7650  SALOMON BROS INC
367507 GNMA POOL #5199 SER202T B000  11-1527  07-2009 103200  S8508500 AAA  AAA 110157 TR0 SALOMONBROSINC
990000 GNMAPOOLMSTIOISER 2028 6500 01528 06-21-99 09500 99536869 AAA  AAA (080108 7.840  SALUMON BROS INC
510,689 GNMAPOOL M6TI42SER 2028 6500 (41528 062199 99:500 SIS AAA AAA DB-DISR 7495 SALUMONBROS INC
110032 GNMA POOL MERISSSER 2028 6500 DE-15-28 062199 99500 953345 AAA  AAA (ROI9R 7440 SALOMONBROSINC
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LINCOLN CAPITAL

PAR

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

MATURITY PURCHASE LUNIT TOTAL RATINGS ISSUE  YIELDTO
YALUE ISSLE RATE DATE IWTE COST COST  MOODY S&P  DATE MATURITY BROKER
136304 GNMA POOL #168677 SER 2028 7000  D1-15-28 07-20-90. 48200 I3LEUT2T  AAA  AAA DLM-9E 76D DONALDSON LUFK]
BE799 GNMA POOL 8469766 SER 2028 6500 12.15.38 06-20- 99,500 BRI AAA  AAA TZDIDB TAB6 SALOMON RROS [NC
93622 GNMA POOL #M69786 SER 2028 6500 12-15-28 062199 99.500 9IBI965T  AAA AAA 120198 T4R6  SALOMON BROS INC
306380 GNMA POOL #475371 BER 2028 6300  12-15-28 06-21-99 99500 AELP0204  AAA AAA 120198 7486 SALOMON BROS INC
4T1410 GNMA POOL #475371 SER 2028 6500 12-15-2% 06-21-99 99500 ATL2EG08  AAA  AAA 120198 7486 SALOMOM BROS INC
0974 GNMA POOL #176853 SER M028 7000 061528 07-20-98 98300 LIRAB6 AAA AAA OB-DI9R 7.606 DOMNALDEON LUFKI
SELORT GNMA POOL 8477173 SER 2028 6500 07-15-28 06-21-89 90500 LIS AAA AAA 070198 7514 SALOMON BROS INC
868582 GNMAPOOL#7717T3SER 2028 6500 071528 06-21-89 50500 BAG4ST9  AAA  AAA 070198 7514 SALOMON BROS INC
B00.000  GNMA PODL #477173 SER 2028 6500  07-15-24 06-21-89  S0.500 MEITIL6  AAA AAA 070198 7514 SALOMON BROS INC
T8 GNMA POOL #480137 SER 2028 7.000  08-15-28 072099 8200 TMUIBGSD  AAA  AAA 090198 7595 DONALDEON LUFKI
42719 GNMA POOL #4E1984 SER 2028 6500 08-15-28 p-21-99 9500 4152535 AAA  AAA L DB019R 7506 SALOMON BROS INC
136291 GNMA POOL #I82699 SER 208 7000 081528 072099 98200 [I3ERAST AAA  AAA 080198 7595 DONALDSON LUFKI
TAG6  GNMA POOL £502195 SER 2029 7000 05-15-29 07-20-60 92200 TETIN262 AAA AAA DED199 TSTG BOMALDEON LUFK]
118449 - GNMA POOL #504335 SER 2029 7.000  05-15-29 07-H1-99 98200 63123 AAA AAA 050199 7582 DONALDSON LUEKI
122790 GNMA POOL #504381 SER 2029 7.000 051529 07-M99 95200 12062175 AAA  AAA 050199 757 DHONALDEON LUFKI
123130 GNMA POOL #506569 SER 2029 7.0000 051519 OT-20-5% 98,200 12095626 AAA  AAA 050199 78TR DOMALDSON LUFKI
IM.070 GNMA POOL 8507151 SER W29 7000 (4-15-29 U7-20-50. 98300 3170238 AAA AAA (M09 7580 DOMNALDSON LUFK]
1000100 GNMA POOL #781029 SER M09 65000 05-15-29 05-21-90 9900 PISSETH0 AAA  AAA (50190 7486 SALOMON BROS INC
107,326 GNMA POOL /780029 SER 2029 6500  05-15.20 0a=21-09 90500 IGE0.00 AAA  AAA 050199 7485 SALOMON BROS INC
FANKD 100 CGENM A POOL #781079 SER 2009 6500 05-15.20 D6-21-09 S0.500 QUSSETO0  AAA  AAA 050199 TAHE  SALOMON BROS INC
1% B0 GNMA TBA PODL 29999 5E 6,500 06-15-29 M- 1999 99500 -197102R125 AAA  AAA 010140 (ILL L SALOMON BROS INC
DRSS 000 GNMA TRA PNOL #9999990 SE  7.000 T8-15-29 07-13-9%% 99 000 DIIEASDO0 AAA  AAA 010140 0000 MERRILL LYNCH PIE

| T Amquimdag

31



LINCOLN CAPITAL

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELD TO
YALUE IS5UE RATE DATE DATE COsT COST  MOODY S&F DATE MATURITY BROKER

5,045,000 GNMA TBA POOL #H96HE SE 7000 0R-15-29 07-13-99 99000  SO93.55000 AAA  AAA 010140 0000  MERRILL LYNCH PIE
| OO0 GMMA, FOOL 8 352106 6500 081523 0720899 96,400 Sp4,062T5  AAA AAA 080191 7380 SALOMON BROS INC
U75.442 GNMA, PODL # 352106 6300 08-15-23 O7-2099 96,400 403RR 6T AAA AAA  0R-00.83 1.380 SALOMON BROS INC
015,955 GNMA, POOL # 352106 500 0g-15-23 07-20-99 B 200 BEIOITAE  AAA AAA  BDM-93 7380 SALOMON BROS INC
|O00,000  GNMA, POOL # 352106 6500 081523 07-20-9% 96,400 96406275 AAA AAA  OBD1-93 T30 SALOMON BROS INC
4045 GNMA, POOL 8 354696 650 121523 07-2099 96400 ALOZ49G AAA  AAA 12009 7490  SALOMON BROS INC
| 000K GNMA, POOL & 354696 6500 12:)5-23 07200599 B 400 06302 AAA AAA 120093 TAND  SALOMON BROS INC
TOL6M  GNMA, POOL & 358210 TN 07-15-23 06-21-99 600 690030 AAA L AAA  F0123 T3 MERRILL LYNCH PIE
R1306 GNMA, POOL #M9719 SERIE  7.000  (07-15-23 M-21-99 9600 RIOD0GY  AAA AAA 070193 7570 MERRILL LYNCH PIE
0006 GMMA, PODL#352138 SERIE 7000 07-15-23 Do-21-99 99,600 SEREE AAA L AAA O0O1M3 7570 MERRILL LYNCH FIE
A5 15T UN LBBA SER 1M98-CTCL 6560  11-18-08 06-23-99 96400  RIZLEMIT AAA AAA D501 G410 LEHMAN BROTHERS
4.910.000 15T UN LENMAN SER 1957-C1 7380  4-18407 061799 1023000  S0MIELIE WNR AAA 050197 7260  MERRILL LYNCHPIE
LG0O000 CAL INFRASTURCTURE& EC 6420 (9-25.08 07-22:59  M.000 FOAIS00 AAA AAA 120887 TS0 LEHMAN BROTHERS

AS00000 FORDCRAUTOOWNER TR 19 5800 06-15-02 07-26-%9 99300 347496047 AAA O NR O 05-26-99 G200 FIRST UNION CAPIT
LM HONDA AUTO LEASE TRI9%- &850 07-15-08 07-23:93 99900 299906250 AAA  AAA 072000 (UKD FIRST BOSTON CORP
40000 HONDA AUTO LEASE TR SER | 6450  09-]15.02 07-2399 99900 311050930 AAA  AAA 07-29% (0000 FIRST BOSTOM CORP
1000000 PREMIER AUTO TR EER [909.2 5500 02-04-04 02799  9TEMD,  29IS3IES0 MR AAA 050599 G689 FIRST BOATON CORP
SO0000 SAXOMASTSECSTRMTOLN 85265  (07-25-13 07-29.99 OR300  4013471.88 MR AAA 1-01-98 G600 HATIONSBANC MON
LOBS.O00 CMOMORGAN STANLEY CAR 6210 091508 0515989 97100  LOMIEL2S NR AAA 020099 0000 GOLDMANSACHS &

49000 CMOHIST UNNATL BK-CHASE 6650  (M-1500 07-28-5% 97000 139301699 NR AAA  O5:00-89 (000 FIRST LINION CAPIT

LRGN CMO DLICOML MTG CORFCO 7300 0 1) 06-11-95 101400 | RS6E78.13 MR AAA DG0H-99 0000 ALY FIXED INCOME
L1050 CMO LR COML CONDUIT MTE 82100 10-15-08 072899 93700  LI29358001 AAA  AAA 110198 6400 LEHMAN BROTHERS
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LINCOLN CAPITAL PURCHASE OF BONDS (continued)
May 1,1999 THROUGH July 31, 1999

FAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE 155UE RATE DATE DATE  COST COST  MOODY S&FP  DATE MATURITY BROKER

1439000 CMOMORGANJPCOMLEIN 6613 01-15-30 063099 97700 14D6397AF AAA NR 030198 7260 MERRILL LYNCH FIE
5975000 CMOMORGAN STANLEY CAF 6710 121331 05-19:99 99900 597429980 NR AAA 03019 0000 GOLDMAMN SACHS &
|A39.000  CMO MORGAN STANLEY CAP 6700 12-15-31 06-30-99 93200 141387371 HNR AAA URDI-H G FIRST UNION CAPIT

1,052 058,348 | DB5.825,656.15
BANK OF AMERICA
1900000 UST.SECSTRIPPEDINTPM 0000  11-15-(H 06-02-99  TII00  LIT9MAMD AAA AAA 060 PAINE WEBBER INC
3750000 UST.SECSTRIPFEDINTPM 0000 10-1504 O6-16-09 72400  LTIEIILED AAA AAA H060 PAINE WERRER INC
G000,000 LIS TREAS BRSTRIFFED FRIN 00000 02-15-21 052899 26500 159054000 AAA  AAA 6,030 PRUDENTIAL SECUR
11,000,000 US TREAS BD STRIPPEDFRIN 0000 02-15-21 (6-02-99 25900  ZESOTR000 AAA AAA 6030 SALOMON BROS INC
1,150,000 USTREASBDSTRIPFEDPRIN 0000 11-15:04 07-03-99 73000 WEOIZH AAA  AAA 010136 6060 SALOMON BROS INC
LOIO00  US TREAS NTADTD 05177159 5250 05-15-04 072300 9E100 991.53593° MR NR 051599 5TE9  SALOMON BROS INC
2.000,000 US THEAS SECSTRIPPED INT 0000  02-1500 060400 55500 11004000 AAA AAA 02-2R-E5 G300 PAINE WEBRER INC

3,250,000 USTREAS SECSTRIPPEDINT 0000 081509 05-28-99  S4300  LJ6TSTIA0 AAA AAA (22885 63N LEHMAN BEROTHERS
T.650,000 LS TREAS SEC STRIPPED INT  0.000  08-150% 060299 53600 410537250 AAA AAA 022885 6320 SALOMON BROS INC
750,000 US TREAS SECSTRIPPEDINT 0000  0-15-09 062590 52800 WESITS0 AAA AAA D2-28-85 6310 FIRST BOSTON CORF
2750000 USTREAS SECSTRIPPEDINT 0000 081500 07-30-99 53500 14727625 AAA  AAA 02285 6320 GOLDMARNSACHS &
4000000 US TREAS STRIPFED FRINC B 0.000  02-15-27 05-28-39 19400 TI6.IE000 AAA  AAA 021597 5950  PAINE'WEBBER INC
1,750,000 US TREAS STRIFFEDFRINCE 0000 021527 0602-99  15.500 JMTAD AAA AAA (2-1397 5530 SALOMON BROS INC
134842 FED HSG ADMIMN GBS 01012 6830 O1-01-10 O6-08-59  95.900 12941056 NR MR- DI0I400 0000 SALOMON BROS INC
163,735 FHA PROS F113-35102 SOUTHG . 6850 (2-00-40 06-08-99 Rl ] 157,143 5% AAA AAA DGOL99 (00K SALOMON BROS INC
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BANK OF AMERICA PURCHASE OF BONDS [continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL BATINGS ISSUE  YIELD TO
VALUE IS5UE RATE DATE DATE COsT COST  MOODY S&F  DATE MATURITY BROKEHR
B9.884 FHA PROJ#113-35102 SOUTHG &850 020140 06-08-99 95500 RO2614T  AAA  AAA 060150 0000  SALOMON RROS INC
13271 FHA PROJ #113-35102 S0UTHG 6850  02-D1-40 06-28-99  95.900 1273644 AAA  AAA 060099 0OD0  SALOMON RROS INC
15626 FHA PROJ#113-35102 SOUTHG 6850 020140 O701-98 95900 14996059 AAA AAA 060199 0000 SALOMON BROS INC
1010000 CATERPILLARFINL SYCS COR (000 08-01-04 072399 99600  LODGITZI0 A+ Al 073089 T MERRILL LYNCH MIE
750000 ALLIEDWASTE NAMERINC S 7625 01-0]-06 07-28-99 93700 0312500 BB- NR 122358 9322 DL FIXED INCOME
1,250,000 BEAR STEARNS COS INC BEAR 6150  03-02-04 07-37-83 96700 120980000 A Al (3-02949  TI80  DEAR, STEARNS, SE
1,500,000 BELLSOUTH TELECOMMUNIC 6000 (6-15-12 05-21-99 100N [A0LITO00  AAA  AAA  O6-1598 GO0 LEGG MASONWOOD
100000 DELPHIAUTOMOTIVE 5YS €O 6125 05-01-(4 06-23-99 96500 96583000 BBD  BAAZ 050480 T35 EVEREN CLEARING
1000000 HELLER FINL INCNTGDUED 6000  03-19-04 06-03-99 99,100 97140000 A- Al 031999 TiE4  PRUDENTIAL SECUR
2500000 MORGAN STANLEY DEANWI  $625  01-20-04 052199 97300 243265000 A+ AAY 012089 TOTR NATIONAL FINANCIA
LOLS000 PYTPL ROHM & HAAS CO 695 6950  07-15-04 06-30-00  G9E00 X019 A- Al R-06-9%  TiHe  SALOMON BROS INC
1,000,000  TENET HEALTHCARE CORPT 7875  01-15-03 07-28-99 98500 URS.O0000 AR+ BAD  01-30-97 BR300 WARBURG DILLONM R
LODOOO0. WILLIAME COS INCNTS 65D 63500  08-01-D6 6-14-89 95400 95458000 BHB- RAAZ O7-28-98 7330 SALOMON BROS INC
6012483 FHLMC GROUP EOOGYT S 0201 5000 02-01-14 05-10-59 94300 567240064 AAA  AAA (20189 GRS HATIONAL FINANCIA
LML) DL COMLMTG CORPMTGPA. 6240 11-12-31 De-0909 05000 133632031 NR AAA 120098 1.000 PRUDENTIAL SECUR
L0000 CMOMORGAN STANLEY CAP - 6210 (N-15-08 2148 85700 162708594 NR AAA - 2017 00 MORGAN STAMLEY
[TOGNN CMO DL COMLMTGCORPC 7300 06-10.00 06-11-99 100500 72550000 MR AAA L DB0199 0000 DONALDSON LUFKI
LET5.000 CMO GMAC COML MTO SECT 6420 05-16-31 06-22-39 96000  J1AAMIIE AAAL  AAA DB019E 6410 SALOMON BROS INC
1700000 CMO GMAC COML MTG SECT  &I78 05-15-33 07-12-99  S4.800 L613,07422 AAA  NR 020199 &170 DEUTECHE BANK GO
TL214845 44,T77.500,65

1T Jaqumdag

£21

6661



MILLER ANDERSON PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT  TOTAL RATINGS  ISSUE YIELDTO
VALUE IS5UE RATE DATE DATE COST COST MOODY S&F DATE MATURITY BROKER
L0000 US TREAS 8.75 BD DUE 8-15- 8750 18- 15-20 05-14-99 | 30 Hx) 100830013 AAA  AAA 0815090 6394 GOLDMAN SACHS &
52315000 US TREAS R 75 BD DUE B-15- 5.750 [E-15-20 06-01-99 129000 674147460 AAA  AAA 03-1590) [k GOLDMAMN SACHS &
1.000,000 US TREAS BDSTRIFFEDFRIN - (0000 2-15-19 050594 30,100 00501000 AAA  AAA  D2-]15H9 bAN FIRST BOSTON CORP
20,750,000 U8 TREAS NTS 7.5 DUE 02-15 7500 02-1505 05-14-99 108800 2260930453 AAA  AAA (2-15495 5,589 GOLDMAN SACHS &
73,540 MED MAS FDS ADVISORY MTP Q0D 05-06-99 10,299 TAT459  AAA  AAA (O7-08-98 0K
T4.692 MFEO MAS FDS ADVISORY MTP QD00 [EEIER 10,089 B4 ERRSE  AAA  AAA (0898 (0.0060
963,111 MFO MAS FDS ADYISORY MTF 0,000 (W= 16-20 10.029 QRS000000 AAA  AAA 070898 (01,000
85,023 MFO MAS FDS ADVISORY MTP 0,000 07-08-99 10,079 B57.026.69 AAA  AAA  07-08-93 0,000
| 460474 MFO MAS FDS ADVISORY MTF 00 07-15-99 L 1478000000 AAA  AAA 070893 (000
997008 MEO MAS FDS ADVISORY MTFP 0,000 07-27-99 0030 000000000 AAA  AAA 70898 (.00
170,000 H#EDELPHIAUTOMOTIVESYS 7125 05-01-29 05-05-59 07800 166,338 %) RBR BAAZ (50409 BOM GOLDMAN SACHS &
170,000 S¥DELPHI AUTOMOTIVESYS 7123 015-01-29 5-06-99 D600 16485240 BBR BAAZ 05-14-09 B.0%4 GOLDMAN SACHS &
1275060 ALBERTSONS INCBD745DU 0000 DB-01-29 172299 50700 12714000 A Al 07-27-59 1413 GOLDMAMN SACHS &
50000 ATET CORPNTS 65 DUEM-1 6500 03-15-29 0G-01-99 o150 THES00  AA- Al 13-26-09 T.567 MERKILL LYNCH PIE
| 75,000 CMS EMERGY CORF 1.5 DUEQL T.500 01-15-09 05-26-99 06,500 16050250 BB BAY  01-2599 1000 B.A. SECURITIES |
50000 COMCAST CABLE COMMUNIC 6200 I1-15-08 05-25-99 05,600 3165400 BBR BAAZ 11-16-9% T.310 DL FIXED INCOME
325000 COMCAST CABLE COMMUNIC 6,200 11-15-08 07-08-99 Q3100 302.8R7.00 BBB BAAZ 1]-16-98 T30 MERRILL LYNCH PIE
30,000 EL PASD ENERGY CORPDEL § (L0 03-15-09 0540505 49 800 S29.040.70 BBB- BAAJ 05-10-19 7430 DL FIXED INCOME
455000 ENROM CORF 6,95 DUEOT-15- 6950 (7-15-28 05-19-7% 93,200 42416010 BBR+ BAA2 07-10-98 1770 LEHMAN BRUTHERS
155,000 FORD MTR CO DEL DEB 6,625 6,625 10 =28 (7-14-99 01200 792465 A Al (- 3095 7.745 PRUDENTIAL SECUR
OO0 GTE CORP 6,54 DUE (4-15-20 [ [M-15-758 50495 09,200 15T A BAAL 04-1598 7490 SALOMOMN BROS IMNC
25000 GTE ﬂD‘RP 6,04 DLE 04-15-20 f 940 41528 08~ 13-05 LR ATT025.50° A BaAAL DA-15-93 TAHY GOLDMAN SACHS &
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MILLER ANDERSON

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY PURCHASE UNIT  TOTAL  RATINGS  ISSUE VIELDTO
VALUE ISSUE RATE _ DATE __ DATE _ COST __ COST__ MOODY S&P DATE MATURITY BROKER
170000 GTECORP6S4DUEOS-1S20 6940 01525 051399 99700 16950020 A BAAI 041598 7490  1P.MORGAN SECUR
10000 GTE CORP6Y4 DUEDS-15-20 6940 D41528 051399 99400 16907950 A BAAI 41598 7490 SALOMON BROS INC
IS0000 GTECORPEJ4DUE (41520 690 041528 060299 95900 1576550 A BAAL O4IS98 7490 SALOMON BROS INC
265000 HSEHDFINCORPSETSDUED S875 (20100  07-1399 91400 242755 A A2 (020599 7502  SALOMON BROS INC
W5000 HSEHDFINCORPSSTSDUED 5875 020109 071499 91200 26020015 A A2 020599 7542 SALOMON BROSINC
195000 HSEHDFINCORPSS7SDUEQ 5§75 020109 071699 91600  ITRTIZI0 A A2 020599 7542 SALOMON BROSINC
405000 HSEHDFINCORPSS7TSDUE(D 5875 020109 072299 90500 36686520 A A2 (20599 7542  LEHMAN BROTHERS
WS000 HSEHDFINCORPSRTSOUEO 5875 020109  07-23.99  $9.900 27444815 A A2 020599 7542 LEHMANBROTHERS
ISS000 LENFESTCOMMINCE3TSSR 8375 110105 051399 108700 18861675 BB+ BA2 111495 7630  SALOMONBROS INC
135000 LENFESTCOMM INCEI7SSR  BI7S (10105 061699 105500 35353890 BB+ BA2 111495 7610  SALOMON BROS INC
25000 NEXTELCOMMUNICATIONS| 0000 09-1507  05-10-99 74300 167375 B- B 011498 4520  MERRILL LYNCHPIE
230,000 NEXTEL COMMUNICATIONS! 0000  09-1507  05-11-99 73600 16948135 B- B2 011498 4520  MERRILL LYNCH PIE
23500 NEXTELCOMMUNICATIONST 0000 091507 050799 23200 17243750 B- B2 01498 4530  MERRILL LYNCH PIE
235000 NEXTELCOMMUNICATIONS | 0000 (91507 052099 72700 17096250 B- B2 011495 4520  MERRILLLYNCHPIE
230000 NEXTELCOMMUNICATIONS | 0000 091507 052099 72800 16761250 B- B2  DI-14-98 4520  DLIFIXED INCOME
200 PYTPL EDISON MISSION ENER 7730 D6-15-08 06-23-5% .90 7560 A- Al -28-99 163 FIRST BOSTON CORP
00000 PYTPL FLWINDSTORMASSN 7025 022519 052409 98800  ORS7000 NR  AAA 033199 7683  GOLDMANSACHS &
85,000 PYTPLFLWINDSTORMASSN 7125 022519 052499 99000 18317775 NR  AAA 033199 7683  MERRILLLYNCH PIE
170000 PVTPLINTLGAMETECHSRN 0000 051500 (15=11-99 99,600 16945770 BB+ BAT 051999 8948 SALOMON BROS INC
650000 PYTPLINTLGAMETECHSRN 0000 051500 051199 980 64337000 BB+  BAI 051999 899  SALOMON BROSINC
170000 PVTPLINTLGAME TECHSRN 8375  0S-1500 060399  9R000  [6660000 BB+  BAl 051999 B985  SALOMONBROS INC
0000 PVTRLMETLIFEINSCOM 78 7800 11:01-25 052799 106800 26209950 As Al 110195 7310 DL FIXED INCOME
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MILLER ANDERSON PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS  ISSUE YIELDTO
VALUE RATE DATE DATE COST COST MOODY S&P DATE MATURITY BROKER
385,000 PYTPL ROHM & HAASCODE 0000 7-15-1 (- 30-50 49 900 18471895 A- Al 07-06-99 7.753 SALOMON BROS INC
420,000 PVTPL ROHM & HAASCODE 7850 07-15-29 07-07-99 100,700 42725760 A- Al 07-06-59 7.753 MERRILL LYNCH PIE
160,000 PVTPL ROHM & HAASCODE  7.85) n7-15-29 07-07-59  100.600 16267040  A- Al (17-(W6-40 7753 CHASE SECURITIES
750,000 PYTPL SOUTHN ENERGY INC  7.900 07-15-00 07-21-59 9499000 71971140 BBB BAAZ 07-26-99 5.1 SALOMON BROS INC
S20.000  PVTPL WASTE MOMT INC DEL  0.000 051520 05-18-59 0 500 51720400 BRA BAL  05-21-99 7.700 DL FIXED INCOME
630000 SUN MICROSYSTEMS INC SR 7.650 08-15-09 07-30-99 00500 £27,146.10 BEE+ BAAL (B.(4-99 T4 GOLDMAMN SACHS &
J70000  USA WASTE SVCS INC 7.0 SR T.000 07-15-28 07.08.99 0500 33508310 BBEB BAL  O7-17-98 T.660 DL FIXED INCOME
315,000 CONTINENTAL AIRLS PASSSE G545 (&-02-20 - 03-00 g, T WEARSHS NR AAT 020899 T340 FIRST BOSTON CORP
49,098 848 B3, BR0.04 163
WELLINGTON
S.000,000 LIS TREAS 9,125 BD DUE 5-15 8.12% 05-15.09 D6-29-99 112400 SEIN4TTS0 AAA AAAL 051579 T3 JP. MORGAN SECUR
To.000 HERMES EUROPE RAILTEL B 10.375 01-15-00 05.27-00 107000 o700 B NE 010299 10281 BEAR, STEARMS., 5E
1000000 ISTUNCORPETTEDDUETI 8770 11-15-04 05-28-59 101.300 LOIRT2000  A- A2 11054 500 FIRST ROSTON CORP
1,000,000 ABBEY NATL TREAS SVCSTHR - 5.650 072799 05-24-99  100.000 1000GSE00 R MR (7-27-7% 6347 SPEAR LEEDS AND K
250,000 ALLIED WASTE NAMER INCS  7.625 (-0 - H5-28-99 93,200 21312500 DB- MR 12-21-08 932 CHASE SECURITIES
50000 ANCHOR GLASS CONTAINER 11250 (e 03105 06-17-99 102000 5100000 MR B2 [0-01-57 10500 DB CLEARING SERVI
150,000 ANTHONY CRANERENTLFP 10,375 (0108 0512950 100,000 15000000 B B3 02-01-59  11.B48 DOWNALDSON LUFKI
100000 BELL SPORTS INC SR SUB NT 110K (%1508 07-12-90 100200 101,250,000 B- NR: 0B-17-98 10732 DONALDSON LUFKI
9228 CFWELLINGTON IMNTL BD FI  (0L{KKY L5-T0-99 12,749 1765291 MR NR 10,0068
10,740 CFWELLIMOTTUN INTL B FD 0,000 Of-30-59 12520 134AGREL  NR MR L0
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WELLINGTON PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDRTO
VALUE ISSUE RATE DATE DATE COST COST MOODY S&FP DATE MATURITY BROKER
11,620 CEWELLINGTON INTL BDFD 0,000 07-30-99 12410 144, 198326 NR NR {1,000
250,000 CLARK MATL HANDLING CO - 10,730 1115046 05-07-80 Q0000 22500000 B+ Bi 05-15-98 14063 JEFFERIES & COMPA
100000 CLARK MATL HANDLING CO 0750 11-15-0 06-00-99  R7.000 RTO00K  Bs Bl 051598 4061 JEFFERIES & COMPA
250000 CONMEDCORPOOSRSUBNT 9000  (3-15-08 07-27-89 980 4591750 B B3 03-05-1 o000 CHASE SECURITIES
190,000 CORMING CNSMRE PRODS CO 9625 (15-00-08 05-06-99 9] 500 17456250 B B3 03.05-98 14170 CHASE SECURITIES
10000 COVAD COMMUNICATIONS G 12500 02-1509 DE-18-50 94700 10422500 NR NR  02-18-99 12963 HEAR, STEARNS, SE
40000 COVAD COMMUNICATIONS G 12500 02-1509 M6-21-90 94500 13230000 NR NE 021899  [2963 DONALDSON LUFK]
2000000 DORAL FINL CORPMEDIUM T 0000 07-08-04 O7-01-94% 000K 200000000 BBE- BAAI 07-08-99 T.210 MERRILL LYNCH PIE
250000 EVENFLOINC SRNT SER B 11 11,750 08 13-06 O7-20-28 103,000 25T300.00 B+ NR 02-15-89 12403 DL FIXED INCOME
LEN.000  GOLDMAN SACHS GROUP INC 0000 (51500 05-12-09 Q0.0 BOT 0000 A+ Al 05-19-89  Tdba BLAYLOCK & PARTN
500,000 GOLDMAN SACHS GROUP INC  0.000 15-15-08 051290 G0.700 YR58 00 A+ Al D3-199 7466 WILLIAMS CAPITAL
350000 LINHLDGS CORPSR INSCNT 0000 03-00-08 05-26-%  6E.M0 22035000 B- B} [0-01-98 15630 CHASE SECURITIES
120,000 OFTEL INC SH NT 1.5 DUE IS O7-01-08 05-24.59 T.700 9570000 B- CAAl (70798 12130 SALOMON BROS INC
Z50UMH FAGING NETWORK INC SR SU 8875 02-01-06 DE-20-90 72500 181, 250.00 B2 001-24:94 137100 DONALDSON LUFK]
G500 PVTEL AMERN MEDIA OPERA 10250  05-00-09  04-30:99 100,000 15 (X000 L K [
65,000 PYTPL AMERN MEDIA OPERA 10250 050000 043099 (00000 HE00000  B- B2 050799 0795 CHASE SECURITIES
L1500 PYTPL AMERN MEDIA OPERA 10250 05.01-00 M-30-99 (0000 -HIS 000G B- Bl 0507-39 10795  CHASESECURITIES
SOHLOEND PYTPL AMEOR TECH INC SR 9250 5010 O5:06-00  J00.000 0000000 BB- BAY (51300 0.660 BEAR, STEARMNS, SE
IHAN PVTPL CHIPPAC INTLLTD SR 12350 (g.01.08 O7-22-48  [UND,CH 150,00 B- B3 07-25-99 13017 FIRST ROSTON CORP
SO0 FYTPL DJ ORTHOPEDICS LLE 12625 061500 061799 97.000 4B0TA500 B BY 0639 1605  CHASE SECURITIES
250,KH FYTEL FAIRFIELD MEG INC SR 9625 11508 O5-12-599 100,000 250,000.00 B- Bl 05-19-99 0485 OPPENHEIMER & CO.
SUOUENE FVTFL HOLLYWOOD CASING - 0000 050007 05-14-99 100,000 000000 B Rl 051999 10951  BEAR, STEARNS, SE
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WELLINGTON PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE ISSUE RATE  DATE DATE  COST  COST  MOODY S&P DATE MATURITY BROKER
280000 PYTPL HUNTSMAN ICT CHEMI 11125 (07431-09 [6-22.90 100,000 00600 B4 n Of-30-99 9958 GOLDMAMN SACHS &
75000 PVTPL HUNTSMAN ICT HLDGS 00K 12-31-18 17-27-99 26,7060 1000925 B+ Bl O8-02-99 3088 GOLDMAN SACHS &
280,000 PYTPL INTEGRATED CIRCUIT 11,500 13- 15-{7} 050605 10000 R0.00000 B- B 05-11-99  |197% FIRST BOSTON COREP
{30000 PVTPL LIFEPOINT HOSPS HLD 100750 05-15-08 050429 D000 13000000 MR B3 05-11-99 10,659 MERRILL LYNCH PIE
350000 PVTPLLYONDELL CHEMCOS 0000 050109 051199 100000 26000000 B+ B2 050799 10332  DONALDSON LUFKI
100000 PVTPL NORTHN NATGASCO 0000 060I-11 0524899 100000 300000000 A-  BAAL 052199 7684 WILLIAMS CAPITAL
25000 PVTPL PACKAGING CORP AM 0625 (R 03-301-00  102.500 2562500 B B3 b= 120 461 ING BARINGS INT'L
(7100000 PVTPL ROHM & HAAS CODE  0.000 71529 (M- 3090 L] 1.,70B,750.70  A- Al 7-06-99 7.753 SALOMON BROS INC
50000 PVTPL RSL COMMUNICATION 9878 I11-15-009 {15 (M- 97,600 Mlemon B NR 05-13-80 11927 GOLDMAN SACHS &
315,000 PVTPL 5 C G HLDG CORP 3CGE  0.000 08-01-09 07-28-9% 000 1500000 B NR OB-04-99 11,566 CHASE SECURITIES
SO0 PVTPL VLASIC FOODS INTL IN 10250 n7-00-09 (-22.50 085,400 49236000 B B2 06-29.99 11448 GOLDMAN SACHS &
2500000 RCN CORP 10 DUE 10-15-2007 10,000 (15007 07-29-59 97.700 24437500 H- Rl 10-17-97 10230 GOLDMAN SACHS &
10,000 - WELLS ALUM CORP 10,125 SR 10,125 D6-01-05 5= 1290 09400 OOE7.50 B+ B2 110797 11330 MERRILL LYNCH PIE
44000 ®FHLMC TBA POUL 4000990 6500 M-00-14 03-15-99 (01100 447981750 AAA  AAA  OLOI-ED [LINND FIRST ROSTON CORP
45,288 FHLMC GROUP ET6551 6.504- 6500 4-01-14 031959 101100 TWEAGTAY AAA AAA 050199 T.164 FIRST BOSTON CORP
41349 FHLMC GROUP ETG573 6.5 (4- 6500 -01-14 N3-19-99 100700 4151418 AAA L AAA 050199 T.153 FIRST BOSTON CORP
T4RH25 FHLMC GROUPETRST5 6504 6500 [4-01-14 031999 100 100 5499028 AAA AAA 050199 7151 FIRST DOSTON CORP
164,498 FHLMC GROUPETB6S0 6505 G500 O5-01-14 D3-79-88 IO 0K 166, HME60 AAA  AAA 50199 T.160 FIRST AOSTON CORP
566,112 FHLMC GROUP ET665T 6.505- 6500 05-01-14 03-19-9%9 100100 STXARDTE  AAA AAA 050199 T.164 FIRST ROSTON CORP
445 150 FHLMC GROUP ET&T54 6505 6500 05-01-14 03-19:99 101100 450015704 AAA AAA 050199 1173 FIRET BOSTON CORP
125217 FHLMC GROUPETETS4 G505  6SI0 500 =44 03-19-99 108006 126,625.69 AAA AMA DE-00.50 FAKE FIRST BOSTON CORP
.77 FHUMC GROUP ET6758 6.5 05- i SO0 050114 fﬂ-l‘!-‘?'.'l ml.._1.l.'}_b. FNTIALLT CAAA AAA 050199 748 EIRST BOSTON CORP
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WELLINGTON

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE ISSUE RATE DATE DATE COST COST MODDY S&F DATE MATURITY BEROKER

43,043 FHLMC GROUP ETB9756,505- o300  D3-01-14 03-19.80  [1OL100 488098 AAA  AAA 05O TTS FIRST ROSTON CORP

69,957 FHLMC GROUPETTS6.505- 6500  05-0)-14 O3-19-80 (001100 074402 AAA AAA 030198 TU175 FIRST BOSTON CORP
513600 FHLMC GROUPETMIMIGSO5- 6500 0501-14 O3-19-99 101,100 MPITR0I AAA AAA DEO1-08 T8 FIRST BOSTON CORP
765645 FHLMC GROUP GOLD ETGE90 6300 05-01-14 031959 |0L.100 THI58S51 AAA AAA D509 7064 FIRST BOSTON COREP
165,987 FHLMC GROUP GOLD ETABR0D 6500  050]-14 (R3-19-00  J0].100 16785435 AAA  AAA 050198 7064 FIRST BOSTON CORP
BOA6d2 FMNMA POOL R25140 65 DUE &500 12-01-27 07-26-9 95700 ES6. 052 AAA AAA 110197 7.524 NOMURA SECURITIE
546356 FNMA POOL&540365DUE 6500 12-01-27 07-2699 95700 SROTT O AAA AAA 110197 7534 NOMURA SECURITIE

77,002 FNMA PODL#URTA6SDUE 6500 12-00-27 07-26-89 95,700 TR56705  AAA . AAA 110097 7350 NOMURA SECURITIE
33264 FNMA POOL M69426 65 DUE 6500  01-0]1-27 07.26-59 03,700 J2ZEIRAS AAA AAMA DI-DI-9T 1535 NOMURA SECURITIE
b 684 FNMA POOL#8TETHESGTD  6.500 001-27 07-26-%% 95,700 BOERS0N AAA AAA 100197 T.350 NOMURA SECURITIE
116,380 FNMA PODL #305522 65 DUE 6500 |0-01-27 {I7-26-91 95,700 HIJ97.60 AAA  AAA 090197 7.350 NOMURA SECURITIE

27455 FMMA POOL 96514 65 DUE 8500 09-01-27 07-26-89 95700 26280005  AAA  CAAA (900197 150 ROMURA SECURITIE

ELIEY FNMA POOL 897751 6.5 DUE 6500 [0-00-27 07-26-9%  95.700 TRBARE0. AAA  AAA 100197 1527 NOMURA SECURITIE

#2383 FNMA POOL#39TI51 65 DUE 6500 10-01-27 07-26-99 55700 THEHSSED  AAA  AAA 10014497 7327 NOMURA SECURITIE
335353 FNMA PODL#IOTTESGTD 6500 141127 07-26-99 93,700 JI099535 AAA AAA 110197 7350 NOMLURA SECURITIE
207.064 FNMA POOL®IALMG 65 DUE 65000 12-01-27 07-26-5 95,700 IBS20TEE  AAA  AAA 1200197 7As0  NOMURA SECURITIE
255083 FNMA POOL MR 6S DUE 6500 12-00-27 07-26-99 95700 WEMEE AAN AAA 120157 T.350 NOMURA SECURITIE
255083 FNMA PODL 20 6SDUE 4500 F2-00-27 07-26-99 95700 502384 AAA AAA 120197 T3S0 NOMURA SECURITIE
661634 FNMA PODL #MHMER3 65 GTD 4500 11-01-27 (7-26-99 25700 BIEA0E23  AAA  AAA 11017 7531 NOMURA SECURITIE
661,634 FNMA POOL MM 65 GTD 6,500 11-01-27 07-26-99 Q5T BIF0E2T AAA  AAA | I0197 7531 NOMURA SECURITIE
405041 GNMA FOOL 824347 RER 2027 8000 (R-15:27 050599 104200 A2T38416  AAA  AAA DB01-97 T.H00 GOLDMAN SACHS &
HiGA44 GNMAPOOL 8435451 SER 2027 E.000 12-15-27 O5-05-99. 14,200 BRL5I1353 CAARA AAA 120197 7.490 GOLOMAN SACHS &
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WELLINGTON

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY PURCHASE UNIT TOTAL RATINGS IS5UE  YIELDTO
VALUE ISSUE RATE DATE DATE COsT CONT  MOODY S&P  DATE MATURITY BROKER
625530 GMMA POOL #450920 SER 2027 E000  O7-15-27 03059 (4200 65240774 AAA AAA 070197 TED0 GOLDMANSACHS &
682,790 GNMA POOL #456079 SER 2027 8000 20527 U5-05-99 104200 TILIMMIT AAA  AAA 1200197 7490  GOLDMAN SACHS &
760,327 GNMA POOL 438035 SER 2029 6000  02-15-29 Da-07-99 04000 TIS30161  AAA  AAA D201 T3 GOLDMAN SACHS &
91,936 GNMA PODL 61547 SER 2027 000 J0-15-27 05-05-09  104.200 DRAR658 AAA  AAA 100197 TR GOLDMAM SACHS &
WIA00 GNMA POOL #463250 SER 2027 B.OO0  12-15-27 05-05-99 104 200 15815655 AAA AAA 120197 TR GOLDMAN SACHS &
49503 GNMA POOL 6400264 SER 2029 6000 031529 06-07-99  G4.000 40570051 AAA AAA 030199 7331 GOLDMAN SACHS &
05075 GNMA POOL 8491118 SER 2029 6000 011529 06-07-99 G000 47516513 AAA  AAA 03015 T GULDMAN SACHS &
39,772 GNMA POOL 8491481 SER 2029 6000  03-15-39 06-07-99  S4.000 557300 AAA AAA DBOIY T3 GOLDMAMN SACHS &
2205000 CHASE COML MTG SECCORP 6600 111907 B6-15-99 97200  2,14532383 AAA NR 20097 6250  MERRILL LYNCH PIE
750,000 MBMA MASTER CRCARDTRI 0000 12-15-06 07-20-99 90,000 T44A2104  NH AnA 072999 Q000 BLAYLOCK & PARTM
1,200,000 NOMURA AST SECS CORPSER 6590  (3-15-30 07-21-99 97300 R1IS3ITEO0 AAA AAA 033098 6IM MORGAM STANLEY
3,000,000 CMO FED EXFRESS CORFPAS 0000  0I-15-23 06-24-99 10000 300000000 AAA AAZ 0799 T.596 MUORGAN STANLEY
LAT0000 CMO MORGAN STANLEY CAP 6980  O7-15-09 072899 99000 24808460 NR MR (H-01-99 0000 MORGAN STANLEY
43,948 673 43197743710
MDL CAPITAL MGMT
100000 US TREAS TNTDUEO7-15-20 7000  07-1506 (-20-90 105100 |LEOZEIZS0 AAA AAA 071596 GOB4 AUTRANET INC
6, 100,000 US TREAS BDS BD 525 DUEG 5250 02-15-29 (-15-29 BB T SAI6MSIR MR AAA 021599 6106 GARDNER RECH & C
2730000 USTREASBDS BDS2SDUED 5350  02-15:2% 06-27-99 . 8900 19607500 WR AAA 0215499 6106 AUTRANET INC
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NTOQA FIXED INCOME PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY FURCHASE UNIT  TOTAL RATINGS  ISSUE YIELDTO

VALUE ISSUE RATE _ DATE DATE __ COST ___ COST _ MOODY S&P DATE MATURITY BROKER
J000000 ASIANDEVBKSSDUE(423 5500 042304 (430:99 99000 297390000 AAA  AAA (42399 6780  MERRILL LYNCH PIE
3000000 ASIAN DEV BK S.SDUEDS23 5500 (42304 (43099 99000 297390000 AAA  AAA (413990 6780  MERRILLLYNCH PIE
10000000 US TREASBDS S25DUE NI 5250  11-1528 052699 90300 903437500 AAA  AAA 111598 619  LEHMAN BROTHERS
10000000 US. TREASNTSS.250DUEQ 5250  0B-15:03  05-26:99 98300 983599750 AAA  AAA (8-1598 5866  BEAR, STEARNS,SE
4500000 USTREASNTS47SDUE11-l 4750 111508 05-1999 93400 420600075 AAA  AAA 111598  S998  DEUTSCHE BANK GO
10200000 USTREASNTSTA75DUEOS. 7475 081501 07-30.99 (04100 1062592969 AAA AAA 081591 5651  MERRILL LYNCH PIE

900000 FHLENTS457S01-22-2000 4875 012200 (073099 97000  E7402600 NR  AAA 012099 6078 DLICAPITAL MARKE

2000000 FHLMC DEB § 01-15-2004 5000 011504 071699 95600 191268000 AAA  AAA 011599 6547  GOLDMAN SACHS &
5000000 FHLMCDER 62507152004 0000 071504 070899 99700 498575000 AAA AAA 07-12.99 6514  FIRST BOSTON CORP
5000000 FHLMCNT 630601200406 6300 060104  07-2699 98100 490705000 AAA AAA 060199 6379  FIRST BOSTON CORP
10000000 FNMA S625NTDUE3-15-200 5625 031501  07:09:99 99700 997940000 AAA AAA 030698 6011 PRUDENTIAL SECUR
1000000 FNMA NT 5.25 01-13-2009 5250 OIS0 07-1699  9LE00 275460000 AAA  AAA 01199 6845 MERRILL LYNCH PIE
1000000 QUEBECOR PRTGINCASBDD 6500 (80127 051999 98000 98047000 BBE+ BAAZ 08-0197 6350  GOLDMANSACHS &
2000000 MACK-CALIRLTY LPNT7DU 7000 031504 050399 100000 200010000 BBB  BAA3 031699 7600  BEAR,STEARNS,SE
2000000 NORFOLK SOUTHNCORPG9S 6950 050102 DS-1E09 102000 204132000 BBB+ BAAl 05-1997 6540  BROADCORT CAPITA
4000000 SEARSROEBUCK ACCEPCOR 6250 050109 073049 92700 371032000 A- A2 050699 7471  GOLDMAN SACHS &
80,6000, N 67,848,151.94

CASH EQUIV CTPF

65 MFBNORTHN INSTL FDS SHO 1721 051399 19488 126619 MR NR 062598 0000
1937 MFB NORTHN INSTLFDS SHO 1721 052599 19.M9 WAIS69 NR ONR 062598 0000
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CASH EQUIV CTPF PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
AR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALUE ISSUE RATE  DATE DATE  COST COST  MOODY S&F  DATE MATURITY BROKER
6% MFR NORTHM INSTL FDS SHO 1721 (-11- 19,209 LUET4 KR MR 062508 D000
2591 MFR NORTHN INSTL FDS SHO 1721 %-25-90 19.110 4951750 NR MR DG-2558 0000
G MFB MORTHM INSTL FDSSHO 1721 07-21-99 19.129 L2004 NR MR 062598 0000
2400 MEB NORTHN INSTL FDS SHO - 1721 072799 1349 45,M271 NR NE 0B85 00M
7136 13647147
PUBLIC SCHOOL TEACHERS/SM
000 AUSTRALIA(CMNWLTHI 9% B 2000 09-15-04 070199 73400 26,2071 0 i [1-17-92 5822  SALOMON BROS INC
AO0000  FRAMCEIGOVT OF) 4.5% BTAN 43500 (71240 07-00-9% 105900 635615069 0 ] 18 CSFB NEW YORKE DT
185000 GERMANY(FED REP) 6% BDS 6000  O6-20-16 072099 (12000 20737919 D ] 5092 DEUTSCHE BANK CA
0000 CERMANY(FED REPY 65 RDS 6000 O7-04-07 07-00-99 113,100 15237599 D 1] 4, hRY CSFB NEWYORK DT
2120000 TREUHANDANSTALT 6% BDS 6000 11-12-03 07-28.9% 114300 242360304 O 0 4,152 SNS BANK NEDERLA
H60000  ITALY(REP OF) 6.75% BDS I/ 6750 020107 07-00-88  117.700 TaTIa: 0 1] 4.59] CSFH NEW YORK BT
SN0 JAPANIGOVT OF) 195 BDS 20 1900 03-20-08 07-01-99 LB 409658 O 1] 1.731 IPMORGAN NEW YO
(OO0 JAPANIGOVT OF) 4.6% BD5 20 4600 03-20-03 070199 .90 MI415T1 0 [}] 0724 IPMORGAN NEW YD
4300000 SWEDEM(KINGDOM OF) 5% 8 5.000 10-5-0ut (07-38-5} 10,700 50370754 D ] 0-14-28 4925 UNIBANEK NEW YOR
E20.000 TREASURY & [£25% STK 2003 .50} 12-07.03 O7-01-99 164 200 1667570 0 ] 374 CSFB EQUITIES LON
0000 U5 TREAS 63 NT DUE 10-1 Gan 101506 071299 103500 WAALI0 0 ] 1(-12-96 609 DEUTSCHE BANK CA
13200000 US.TREASBDSS2SDUEIL 5230 111528 07-0900 88600 117026250 @ ] 6190  MERRILL LYNCH INT
IR0 US TREASBDSSZSDUE L 5350 11-15-24 07-12-60 89200 R0 O 1] AW CRFENEWYORK DT
ATOO00 U5 TREASHDRSIZSDUE 1L 5280 111534 071609 B0.600 42277969, 10 ] 6190 MERRILL LYNCH INT
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PUBLIC SCHOOL TEACHERS/SM

PURCHASE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELDTO
VALLE ISSUE RATE DATE DATE COST COST  MOODY S&P DATE MATURITY DROKER
1240000 LES, TREAS RDS 525 [UE 11 530 [1-15-28 -16-99 39700 11290000 O 0 6190 SBC WARBURG DILL
F25.000 USTREASGIONTDUE 11-15 63500 11-15-06 07-26-99 103400 3425050 O ] H-14-96 6300 RONY NEW YORE
2,770,000 US TREAS NTS DTD O0BS05.7 5750 06-30-01 07-00-99 100200 277704141 O 0 3660 GOLDMAN SACHS &
0000 USA TREASURY BDS 7.25% 18 7250 05-15-16 13093 108900 PEDAXTH O ] 05-15-88 6370  CSFB NEWYORK DT
2200000 USA TREASURY BDS B.I25% 5 BI125  (8-15-21 07-06-96 120700 269377031 0 0 630  DEUTECHE BANK CA
R0 USA TREASURY NTSS5% UST 5500 05-15-00 07-22:99 97900 TEAIS00 O 0 5.807 MERRILL LYNCH INT
FIKO0 - LSA TREASURY NTS 6 125% NT 00125 D8-15-07 07-27-40 (N800 ATSEM 0 0 08-14-97 6090 CUSTODIAL TRUST C
1060000 USA TREASURY NTS 6.125% NT 6125  08-15-07 07-29-99 100000 | 06165625 0 0 0E-1497 6090 GOLDMAN SACHS &
TIHOM CONTINENTAL AIRLS PASST 725  03-15-20 07-16-99 100,900 TNIRAY O 0 0.0 MERRILL LYNCH GV
MO0 WORLDCOM INCGANT 695D 6950  08-15-218 07-15-00 6400 ABZAI000 () 0 TAK  CHASE SECS INCBR
182,360,000 26,256,724.65

1% soquumdag
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RREEF PURCHASE OF REAL ESTATE
May 1, 1999 THROUGH July 31, 1999
Mk, PURCHASE COMMISSION COST PER TOTAL YIELD
0OF SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST
6,7 CF RREEF AMERICA REI 06-30.99 0.00 0.00 LN b T40,650.00 0,000
6,726 T40,650,00
SCHRODER REAL ESTATE
2369021 SCHRODER OFFICE OFFPO 06-30-99 0.00 0.0 1.00 2,360,021.00 0,000
284221 SCHRODER OFFICE OFFO (- 305150 (.0 {3,040 1.00 284,221 .00 .000
2.653:242 2.653.242.00
WALTON
565,629 &&& WALTON STREET RE (6-30-04 .00 0,00 1,080 65,630 00 0,000
565,629 565,629.00
BLACKSTONE GROUP
847,730  &&& BLACKSTONE REAL 05-07-99 0,00 0.00 1.00 B47, 730,00 0,000
FE0.621  &&& BLACKSTONE REAL 05-24.99 0.00 0.00 1.00 3E9,621.00 (000
645412 &&& BLACKSTONE REAL (- 300515 000 000 1.00 64541200 0.000
1142631 &&& BLACKSTONE REAL (65-30-90 0,00 0,01 1.00 1,142,631.00 0.000
AETT L& RLACKSTONE REAL 06=30.00 LRV A Ly 1.0 187200 0.000
B6,157 A&&& BLACKSTONE REAL 07 - V500 000 0,04 1,00 B, 15700 £0.0H00

1z pquindag
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WALTON FD 11 PURCHASE OF REAL ESTATE (continued)
May 1, 1999 THROUGH July 31, 1999

NO. PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE PER UNIT _EXTENSION  SHARE COST ON COST

403,912 K&& BLACKSTONE REAL 07-26-99 0,00 0.00 1.00 403.912.00 0,000
3,719,335 3.719.335.00
CAPITAL ASSOCIATES
1006407  &&& CAPITAL ASSOCIAT 06-30-99 000 £1.00 1.0 1,006,407.00 0000
1,006,407 1,006, 407,00
OLYMPUS REAL ESTATE FD

184784 &&& OLYMUS REAL ESTA 015-03-00 {100 .00 1.00 1£4,784.00 0K

B31,533  &&& OLYMUS REAL ESTA (- 14-99 0,00 0.00 100 831,533.00 0.000

THOR42 L& &L OLYMUS REAL ESTA 06-24-949 0.00 .00 .00 769,842 (4 0,000

03750 &&& OLYMUS REAL ESTA 06-24-99 000 0,00 1.00 93,750.00 0,000

LIID446 &bk OLYMUS REAL ESTA 06-30190 0.00 0.00 1.00 1,1 10,446.00 0,000
2,990,355 2,990,355.00
WALTON FD 11
LEI0OO4 WALTON STREET REAL E (5= 1590 000 0,00 100 1,510,003, 78 11,000}

276,567  WALTON STHEET REAL E (K-30-99 0,00 (.00 100 276, 506,59 0,030
1, TR6.570 1786.570.37
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SMITH GRAHAM PURCHASE OF SHORT TERM
May 1, 1999 THROUGH July 31,1999
PAR MATURITY PURCHASE UNIT TOTAL RATINGS ISSUE  YIELD TO
VALUE 1SS5UE HATE DATE DATE COST COST MOODY S&P DATE MATURITY BROKER
1000000 FFCB DISC NT 06-21-1999 D000 06-21-99 060199 ST00 736111 MR NR 12-28-98 438 SALOMON BROS INC
4427000 FFCB DISC NT 06-21- 19949 0ol 06-21-99 06-14-99 00600 442354694 NR NR 12-28-98 4,854 SMITH BARNEY INC
1000000 FHLE DISC MT 06-03- | 90 O 60104 05-28-99  SUo(0 999 22667 MR MR 05-28-99 4770 FIRST BOSTON CORF
JATTO0 FHLB DISC NT 06-23- 1999 0000 02250 06-21-99 90900 147612109 NR NR 03-24.99 4869 SMITH BARNEY INC
10,595,000 FHLMC DISC NT 05-20-1999 0000 05-20-99 05-14-99 99900 105909117 NR NR 021699 478 FIRST BOSTON CORP
12,7800 FHLMC IISC NT 06-17- 1999 0D D67-99 05-20-90 99600 274273048 MR NE 052109 4828 FIRST BOSTON CORP
ERE 00 FNMA DISC NT 05-17-1999 (KK 05-17-4 (5-06-9% 99,500 957323025 NR NR 03-17-494 4728 FIRST BOSTON CORP
1477000 STUD LM MARKETING ASSN DI 0000 O7-02-99 D6-22-00  99.R00 JATLIALGL MR NE 06-18-0% 5065 FIRST BOSTON CORP
s, B30, 000 46,576,051.72
PRCO4 PUBLIC SCHOOL TEACHER/SM
3447000 FHLB DISC NT 07-07-1599 0000 07407-99 07-01-99 90900 14462984 0 1] 0,000 C5FB NEW YORK DT
1,125.0000 FHLA DISC NT 07-30-1999 g 07-30-99 07-26-99 99900 LI2430000 0 ] 000 SMITH BRARNEY SHE
S500K0 FHLMC DISC NT (726194949 0000 07.26-99 071399 00 By MODIGRE O ] (000K CSFR NEW YORK DT
5,122 000 51184672
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Sale of Securities

The Committee on Investments reported that the sale of securitics by the Fund's investment managers has heen completed as listed. The Commiliee rec-
ummended thai these be reported in the proceedings of this meeling.

OPPENHEIMER SALE OF STOCKS
May 1, 1999 THROUGH July 31, 1999
MLk, SALE COMMISSION CAIN OH
OF 5HS ISSUE DATE RROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
9000  AFLAC INC COM 05-26-99  GOLDMAN SACHS & COM 0,06 55444 43262096 336,915.00 95,705 .96
7,200 ALLIED SIGNAL INC CO 06-03.99  MERRILL LYNCH PIERC 0.06 44642 432 08427 236.265.37 195,1 1B.R5
23500 ALLIED SIGNAL INC CO 07-13.99 NEUBERGEHR AND BERMA (.06 1,460073 1.520,164,27 TT3A28.66 T46,735.61
21,205 AMER INTL GROUP INC 05-26-99  PAINE WEBBER GOVERN (.06 1,350.24 2336680, T3 350,581,251, TRG, 10848
25200 AVON PROD INC COM 07-07-99  SPEAR LEEDS AND KEL 0.06 1,550,085 1,409,741.75 39334722 |016,394.53
D000 CONSECO INC COM 07-23-99  CORRESPONDENT SERVI 0,06 1.830.50 213,169.50  [,133.223.71 -320,054.2]
23400 INTEL CORF CAP 07-30-99  GOLDMAN SACHS & COM .00 54.13 1,623,791.21 891,259.98 73253123
49,500  LOCKHEED MARTIN CORP  06-25-99  ROBINSON HUMPHREY/A 0.06 3,026 82 I, T91345.18  1,685971.76 10537342
4500 MAY DEPT STORESCOC  07-13-99 ERNST AND COMPANY 0.06 R90,30 607, 83420 412,598.53 193,235.67
17,0060 ROCKWELL INTLCORPN  07-23-99  SMITH RARNEY INC 0.06 1053.79 LO2571:210 TE2E61.90 229,709.31
3,000 SPRINT CORF COM 05-26-39  GOLDMAN SACHS & COM .06 1776 53243214 140,533.27 301 89597
225,505 12,612,444 47  7.339.686,65 5272.757.82
WADDELL & REED
27,050 VODAFONE AIRTOUCH PL 06-30.99 13,00 0.00 529752798 429743350 1000094 28
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WADDELL & REED SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
MO, SALE COMMISSION GAIN OR
0OF SHS 1S5LE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
HR00 EREORG COSTCO COMPA  07-29-00  SMITH BARNEY INC 0,00 2195 658.419.57 402 26617 25605340
19400 REORG COSTCO COMPA  07-30-90  SMITH BARNEY INC 0,00 45867 1.459,898.39 IS5 32187 554.574.52
45,700 ALCOA INC COM STK 07-14-99 CITATION GROUP .05 237993 2.645.301.32 1.538.210.93 1,.307.090.34
17,700 ALCOA INC COM STK 17-16-99 MERRILL LYNCH PIERC .05 021.86 1104, 613.06 505, 762.22 08,550, 84
19,200 ALCOA INC COM STK 07-22-90 STANDARD AND POORS 0.05 DoR.57 1.156.062.55 Gah,250.54 S09.812.01
G600 ALCOA INC COM STK (7-23-96 MONTGOMERY SECURITI 008 4L TH 592, 705.34 323,125.27 265,580.07
G600 ALCOA INC COM STE (7-27-99 SMITH BARNEY INC 0.06 59541 58229737 3231.125.28 259, 17204
26500 AT & T CORPCOM STK 6-03-9¢  LEWCO SECURITIES 0.0s 13716 | 443 160,30 1.517.904.08 14, Ta3.64
10,700 AT & T CORP COM S5TK (6-03-90 BEAR. STEARNS. SECU 05 55444 58245218 G2 RRDA5 30,437,127
75800 AT & T CORP COM STK 06-04-09  LEWCO SECURITIES 06 468518 411056504  4341,778.34 21213340
15,900 AT & T CORPCOM STK 06-02-99  BEAR, STEARNS, SECU 005 £23.71 R60,442.72 9I0,742.42 -50,299,.70
2,700 BIOGEN INC COM 0h-20-99  SMITH BARNEY INC 0.00 5.62 168,406,858 144,971 .53 2348535
4,000 BIOGEN INC COM (71599 SMITH BARNEY INC (.00 9125 27742345 137,673,094 139, 75001
700 BIHGEN INC COM 07-27-99 FURMAN SELZ MAGER D 0,063 847 254,040,560 127,348.39 126,692.17
1,600 BIOGEN INC COM 07-30-99  LEHMAN BROTHERS [NC 0,040 166 109.536.34 55,069.58 54,466,765
10,500 BRISTOL MYERS SQUIBE  07-06-99  ABN AMRO SECURITIES 006 H55.38 T60,499.07 585.421.26 175.077.81
17,800 COX COMMUNICATIONS 1 06-03.99 JEFFERIES & COMPANY 0.05 Q13.00 GEE.537.00 36167420 33715880
9300 COX COMMUNICATIONS | 06-04-99 JEFFERIES & COMPANY 0.03 477.00 15048694 IREOBOTO 17052024
53500 COX COMMUNICATIONS 1 07-07-99 LEWCO SECURITIES (05 2741 hh I,996,820.84 108706651 o0, 75433
16,300 EATON CORP COM 05.17-99  CITATION OROLP (1,06 1.025.21 1.415.131.46 146720281 -52 76835
5200 FOREST LAB INC COM 07-21-99 CORRESPONDENT SERV1 0.06 0492 267,141,085 218, 387.00 48,754.08
10,100 GAP INC COM 07-06-99  THOMAS WEISEL PARTM 005 52190 506,239,.54 10045359 A0S, 74595
27,700 GAPINC COM 07-07-99  LEWCO SECURITIES ks 1ASEL 1. A73.045 595 27560114 §097 43381
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WADDELL & REED SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N0 SALE COMMISSION GAIN OR
OF SHS 1S5UE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

20,625 GAPINC COM 07-08-99 CORRESPONDENT SERVI 0.05 |, 065.80 1,035,319.83 20521587 230, 103,96
15,900 GEN ELEC €O COM U7-09-99  CORRESPONDENT SERVI 0.08 B56.90 |, B56,008.70  G4B55598 120745272
5,300 GEN ELEC CO COM 07-15-99 GARDNER RECH & CO. 005 28568 619,963.25 216,185.33 403,777.92
2,500 GEM INSTRCORPDELC  06-D4-29 SOUNDVIEW FINANCIAL 0,05 128.20 9564255 48,575.19 47,064.36
36.£00 GENINSTHRCORPDELC  06-04-99 CORRESPONDENT SERVI 0.05 1, 886,99 1,407,541.97 71507095 69247102
20600 GEN INSTR CORP DELC  06-07-99 GARDNER RECH & CO. 0.08 1,086.15 7RI 43511 400,284.28 183,150.83
24400 GEN INSTR CORPDELC  06-08-99 GARDNER RECH & CO. 0.05 1.251.35 939,158.81 474,123.13 465,035.68
12,700 GEN INSTR CORPDELC  06-14-99 LEWCO SECURITIES 0.06 77801 48222829 24677741 23545108
32300 GEM INSTR CORPDELC  06-16-99 SOUNDVIEW FINANCIAL (K 1,656,390 1,239 954,68 627,630.21 6i12,354.47
30300 GEN INSTR CORPDELC  06-17-99  CITATION GROUP 0.05 201614 1.532.090.80  T763,649.15 T68,441.65
13,300 MAYTAG CORP COM 05-10-99 BEAR. STEARNS. SECU 0.06 g20.17 934,241 98 483,404 45 450,837.51
21,7000 MAYTAG CORP COM U5-11-99  BEAR, STEARNS, SECU 0.06 1,352.79 1,522,215.06 TRETI2.51 733,502.55
4,100 MAYTAG CORP COM 05-12-99 REAR, STEARNS, SECU 0.06 255.58 2R6,932.61 149,019 .42 137913.19
B.200 MAYTAG CORP COM 05-13-99 BEAR, STEARNS, SECU 0,06 510,16 574,019.38 298,038.83 275,080.55
73,200 NEWELL RUBBERMAID IN 06-02-99 LEWCO SECURITIES 005 1.766.30 316500870  2.887,187.21 297821 49
20400 PPG IND INC COM 07-08-99  CORRESPONDENT SERVI 0.05 1,061 74 125006086  G3S0BLID  GIS98R.76
12,300 PPG IND.INC COM U7-15-99  GARDNER RECH & CO. 0.06 16302 749,600.95 352.0916.54 36668440
AN PG IND INC COM 07-16-99 JEFFERIES & COMPANY 0.05 1.113.52 1,304,295 04 666,21 2.53 638.062.51
36.000 TENET HEALTHCARECOR 05-20.00 BEREAN CAPITAL INC (.05 1,830,13 901.960.67 103203352 -130072.85
42100 TENETHEALTHCARE COR  (6-01-99 JEFFERIES & COMPANY 0.08 2.139.40 1,029,790 54 121896609  -189,175.55
21400 TENET HEALTHCARE COR. 06-02-90 JEFFERIES & COMPANY 0.05 1,087.43 521, 73160 619,616.97 57 R85 28
10300 TENET HEALTHCARE COR  (6-04-99  JEFFERIES & COMPANY 0.05 523.25 246 688 08 298,226,806 -51,538.98
45000 TR UTILS CO COM 07-09-99  CITATION GROUP 0.05 12,588.97 IL1S5.,033.57 11,510.592.53  -1,355,558.96
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WADDELL & REED

MO,

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

; SALE h -

OF SHS ISSUE DATE BROKER PER Ui?:‘ ‘gf;s?mnn PROCEEDS COST L:thSEJR
B300 TYCO INTLLTD NEW GO 05-20.99 BEREAN CAPITAL INC 005 440075 77198547 62662925 145.356.22
5700 TYCOINTLLTDNEW CO 052199 REREAMN CAPITAL INC 0.08 02.23 SIBA0L06 43750095 78.900.11

14600 TYCOINTLLTDNEW CO  05-24:99  BEREAN CAPITAL INC 005 773.59 10683451 LI2061646 18621807

BN WAL-MART STORES INC  07-01-99 BEAR, STEARNS, SECU 005 119,95 20708437 1IAGIRT0 18436567

33800 WAL-MART STORES INC 070199 PAINE WEBRER GOVERN n.0% 174423 LA248S0TT 61040506 100547561

25800 WAL-MART STORES INC 070299 BEAR, STEARNS, SECU 0.05 133061 124689819 47280039  TT4U9TE0

BI600 WILLAMETTEIND INCC 052099 MESIROW FINANCIAL [ 0.06 3917.83 305004917 221676563 834 [8154

|.346,575 TO0AWISINT  S2O68868.17  15.251,085.00

SCHRODER

41 OF SCHRODER EMERGING  07-01-99 0,00 0.00 06,5734 50,454.74 6,418.70

43 96,8734 90,454.74 641870
BRINSON PRTNS EQUITY

3000 COMPUTER SCILCORP OO 06-21-99  JEFFERIES & COMPANY 005 161,75 MW2AT4I6  198,750.60 3,573.76

31900 COMPUWARE CORPCOM  07-30-99  GOLDMAN SACHS & COM 0,00 28.90 BE6O46.11  941,19551 74,245.40

400 COVANCE INC COM (7-20.90  WEEDEN AND & CO 0.05 2027 7.929.73 B,139.46 -209.73

B0 COVANCE INC COM 07-30.99  WEEDEN AND & €O 005 30,40 11,805.26 12,208.19 40393

YO FIRST DATA CORP COM  06-30:99  FIDELITY CAPITAL MA 005 46461 43780089 42187863 15.952.26

5,100 FIRST DATACORPCOM  (7-01-99 1P MORGAN SECURIT 0,08 26337 [OTI0E  219,064.56 11,646,13

6400 FIRST DATA CORPCOM  07-02:99 )P MORD AN SECURIT 105 35125 169950 BT 1814677

Al FIRST DATA CORP COM (7-06-99 TNYESTMENT TECHMOLLY (LK BGT V9 H2E 85 18,750.16 1,078 .69
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BRINSON PRINS EQUITY SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO, SALE COMMISSION GAIN OR
OF SHS IS5UE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

1,200 FIRST DATA CORPCOM  07-07-99 LEWCO SECURITIES 0.05 62,00 59,796.8% 56,250,458 5,546.40
BOD FIRST DATA CORPCOM  07-09-39  INVESTMENT TECHNOLO 002 1734 39.932.66 37,500.32 24323
5200 FIRST DATACORPCOM  07-13-99 GOLDMAN SACHS & COM 0.06 320,40 251,670.56 24375210 791846
500 FIRST DATA CORPCOM  07-14-99 GOLDMAN SACHS & COM 0.08 2582 24.411.68 2343170 973.08
5800 FIRST DATA CORPCOM  07-15.99  GOLDMAN SACHS & COM 0,05 299,34 7072002 2718TT 7,842.68
5800 FIRST DATA CORPCOM  07-16:99 GOLDMAN SACHS & COM 005 99,49 28427287 27187734 12,395 51
SO0 FIRST DATA CORFCOM  07-20-99  GOLDMAN SACHS & COM 0,08 25.82 24,411.68 23437.70 57394
4300 FIRST DATA CORPCOM  07-21-99  JEFFERIES & COMPANY 004 17834 B4O72ET  201.564.24 3.408.63
300 NORFOLK SOUTHN CORP 06.21-99 1P MORGAN SECURIT 0.05 15.32 9,407.53 001322 -505.69
500 MORFOLK SOUTHN CORP  06-28-99  MERRILL LYNCH PIERC D.US 25,53 15,661.97 16,522.04 -$60.07
6,700 PRAXAIR INC COM 06-30-99 BEAR, STEARNS, SECU 0.05 346,08 33083925 340,654,589 -5.815.64
SIH PRANAIR INC COM 07-01-99  J.P. MORGAN SECURIT 0.06 5544 43,144.56 45.759.61 -2,615.05
7500 PRAXAIR INC COM 07.02:99  LP MORGAN SECURIT 0.05 38730 36833370 381330010 -12,996.41
3700 FRAXAIR INC COM 07-06-99  LP MORGAN SECURIT 0.05 191,16 154349.67 188,122,865 377318
2300 PRAXAIR INC COM {if-06-9%  INVESTMENT TECHNOLO 002 49 80 113, 723.38 116,941 23 -3.217.83
BA00 PRAXAIR INC COM 07-07-99 1P MORGAN SECURIT 0.5 45471 44064529 44742732 -6, TR2.04
6,500 PRAXAIR INC COM 07-08-99  LP. MORGAN SECURIT 0.05 3401 3ZE67.15  335.570.49 -1.703.34
2200 FRAXAIR INC COM 07-12:99 1P MORGANSECURIT 0.05 113.69 110,24727 11185683 -1,559.56
2,200 PRAXAIR INC COM 07-15-99  PRUDENTIAL SECURITI 0.08 11356 10644804  111,856.83 -5.407.89
1500 PRAXAIR INC COM 07-16-99  PRUDENTIAL SECURITI 0,05 u2.04 BB,090. 14 91,5192 342900
LR PRAXAIR INC COM 07-20-99 LEHMAN BROTHERS INC 0.05 92 86 8563533 YIL519.23 -3,B83 B3
$00 PRAXAIR INC COM 07-21.99 | EHMAN BROTHERS INC 0,05 46,47 42.421.52 45,750.6 3308
127,500, 557633037 562319156 46,861.19
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HARRIS INVT MGT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
MO, SALE COMMISSION GAIN OR
OF SHS 155UE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

TT.000  ALLSTATE CORP COM 07-15-00  BEREAM CAPITAL INC 0.06 4,715,949 TAT4968.51 283687268 50583
26,000 AT & T CORP COMSTK 07-15-99  CITATION GROUP 0,06 1,608.16 1 443,01684 37347462 4,542 22

22 900 DELL COMPUTER CORFC  07-15-99 JEFFERIES & COMPANY 0,0x3 42.03 1,260,720.47 548.352.41 T12,368.06
13,800 FENMA COMD/B/AF (6-03-99 BRIDGE TRADING COMP 0.06 B5R.R5 92443115 281.675.21 642,755.94
6200 FNMA.COM DVB/IAF 6-04-99  BRIDGE TRADING COMP 0,06 IR0 422.681.43 126.549.73 206,131.70
22400 GENMTRS CORFCLHN h-03-90 CORRESPONDENT SERVI 0.06 1,38432 1,208,215.68 T43,044, 16 46517152
[7.000 GEMERAL MOTORS CORP  (7-15-99 CITATION GROUP 006 1,058.79 1,162378.71 1.150,387.13 11949158
29000 INTEL CORP CAP 07-15-99 JEFFERIES & COMPANY 000 6607 1,981,904,13 B46,157.27 113574686
16000 OQUTBACK STEAKHOUSED 07-15-99 INSTINET 008 02284 684220016 653,495 35 HLT24.81
00600 SAFEWAY INC COM NEW  07-15-99 CORRESPONDENT SERVI 0.06 5,392,856 4600044 64 3450.594.11 1,248 .350.53
43,000 SUNGCO INC COM 07-15-99  CITATION GROUFP 0.0 282937 | 47818313 1 33R.182.08 140,001 .04
23,000 USWESTINC NEW COM  07-15-99 BEREAN CAPITAL INC 0,06 142428 | 32604992  1,260,439.54 66,510.38
LT 19467,614.77 1461022430 485739047

TRANSITION ACCOUNT

18,500 SREORG AIRTOUCHCOM 0525499 GARDNER RECH & CO M 204.12 1.930,734.38  1.440.937.10 480,797 28
5100 WREORG ASCEND COMMLU 052590 GARDNER RECH & CQ. 0.0 54.04 473,808 46 152, 503.76 280,104.70
16,000 FREORG COSTOO COMPA 05:27-99 GARDNER RECH & CO. 0.01 159,14 1.173,840.86 84523430 328 Al 56
26,100 ABROTT LAR COM (5-25-90 GARDNER RECH & CO. 0o 25361 1,285,321,39 113744278 147 87841
3000 ADC TELECOMMUNICATI  05-25-99 GARDNER RECH & CO, 001 2747 149,035 03 115,555.90 3347913
9,500 AES CORPCOM 05-25-99 GARDMNER RECH & CO, 0 #7.76 495,099.74 IT2I1T.79 122.38].95
11400 AFFYMETRIX INC OC-CA 05-2799 GARDNERRECH & CO, 000 GEY 392 ARR G L A30,096.56 3760765
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TRANSITION ACCOUNT SALE OF STOCKS (continucd)
May 1, 1999 THROUGH July 31, 1999
NI, SALE COMMISSION GAIN OR
OF SHS 1SSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

5700 AFLAC INC COM 15-25-99 GARDNER RECH & CO. 0ol 5206 279,247.94 7317272 075,22
31800 AR PROD & CHEM INC 05-26-99 GARDNER RECH & CO. 0.01 252.89 1.331,342.11 698,398 42 (32,943 69
5000 ALBERTSONSINCCOM  05-25-9% CARDNER RECH & CO. 0.0l 54.75 31435775 125,900.86 11,0431
42,000 ALLIED SIGNALINCCO  05-26-99 GARDNER RECH & CO. ot 9743 TATLASTST  LIRT29R01  1.090,054.56
16,400 ALLIED WASTE INDSIN  05:25.99 GARDNER RECH & CO. 01 133.12 309,266,885 320,018.64 -16,751.76

1,900 ALLTEL CORP COM [15-25-99 GARDNER RECH & CO. 0.1 18.69 132.981.31 134,488,499 -1.507.18
G800 AMER EXPRESS COCOM  05-25-99 GARDNER RECH & CO. . 11234 LIG4.B62.66 34648357 B13,378.79
30,000 AMER HOME PROD CORP  05-25-99 GARDNER RECH & CO. (ii]] 283,00 LTTI7.00  1,165,374.54 574,342 46
44000 AMER INTL GROUPINC  (05-25:9% GARDNER RECH & CO 0.0 496,44 500450316 268780401 231669905
27000 AMERINTL GROUP INC 05-26:99 GARDNER RECH & CO. 0ol 30224 2.9%1,615.26 1,649 334,34 1,342,300.92
23,400 AMER ON-LINE COM 05-25-59 GARDNER RECH & CO. 0.0l 268.42 2,787.256.58  1,711,24506  1.076,011.52
22,700 AMR CORP COM 05:25.99 GARDNER RECH & CO. 0.0 21934 147284316 £25.755.44 646,687.72
14,700 ANADARKO PETROCORP  05-25-99 GARDNER RECH & CO. 001 128.69 5520588 401 33742 151,621.39
22,500 ANALOGDEVICES INCC  05-2599 GARDNER RECH & OO 001 196,79 840,740.71 632,629.03 208,111.68
12,100 ANALOG DEVICES INCC  05-26-99 GARDNER RECH & CO. (]| 105.43 H40,032.07 334,836.06 10519601

7300 ANHEUSER-BUSCH COMP  (05-25-99  GARDNER RECH & CO. 0,00 7276 540,127.24 S08,376.16 1,751.08
22700 APPLE COMPUTER INCC  05-75-99 GARDNER RECH & CO, 0,01 01.75 044,685.75 B14,389.82 130,295.93
GLT00 - ASSOC [STCAPCORPC  05-26-99 GARDNER RECH & CO. 001 55542 2.554.460.56  2.141,597.86 41257172
29,800 AUTO DATA PROCESSING 052699 GARDNER RECH & CO. 001 266,03 127554647 79958118 47596529
22HM AVON PROD INC COM 05-26-99 GARDNER RECH & CO. 0.0l 209,38 1,151, 190,62 S31,189.54 B20,001.04
26,100 BAMK NY.COINCCOM,  0526.99 GARDNER RECH & CO 1.0 235,50 B92,068.25 251,061.93  641,006.32
59400 BECTON DICKINSON & C 052699 GARDNER RECH & CO. 0.0 519,75 2,226,980.25 048.125.23 1.278.455.02
FLAO0 BESTROODS COM 05-26-99  GARDNER RECH & €O, (V] 291 50 1,589.708.50 05601212 63369638
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TRANSITION ACCOUNT

NO.

SALE

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

COMMISSION GAIN OR
0Or SHs 1551 DATE HBROKER PER UNIT EXTENSION PROCEEDS COST {LOSS)

S BIOGEN INC COM 052598 GARDNER RECH & CO. 0.0l 65,22 620,022.28 SR4.671.40 44,350, 88
65,700 BOEING CO CAP 05:26-99 GARDNER RECH & €O, .01 SR4.05 273828400 230925303 369,031 .67
32,600 DRISTOL MYERS SOUIBE  05-26.99 GARDMER RECH & CO. 01 31600 2,147,208.91 |, 568,130 40 79,060 47
9100 BSTM SCIENTIFIC CORFP 05255 GARDNER RECH & CO. 001 BO24 159,360, 76 273.766.64 R5,603.12
M BURL NORTHN SANTAFE 05259 GARDNER RECH & CO. 0.0l 258 0,747 .42 10,020.37 L7305
Gl 7K BURL RES INC COM 0132590 GCARDNER RECH & CO, 001 55273 260882227 251603420 142, TEE.07
4,200 CABLEVISION SYS CORP  05-26-99 GARDNER RECH & CO. 00l 42.81 339.107.19 265.833.13 TA.274.06
10600 CARDIMAL HLTH INC (15259 GARDNER RECH & CO. ool 11088 ThE 18912 524.360.60 191,828.52
65,00 CASE CORP COM 05-25-99 GARDNER RECH & CO, (X1} 592.59 3,151,907.41 1,405,657.51 176,245 90
35,700 CATERPILLAR INC COM 05-26-90 GARDMER RECH & CO, 0. 336,63 206580087  1.429.798.78 636,002.00
2100 CRS CORP COM STK 05-27-%  GARDNER RECH & CO. 0.01 188 86 550,461 14 630,621,16 215.835.98
1,700 CERIDIAN CORP COM 05-25.90  GARDNER RECH & OO, 0.01 .07 129,467.93 66,931 76 62,536,17
2400 CHEVRON CORP COM (5-25-%% GARDNER RECH & OO 0.0 99,53 870,575.47 T92,049.64 T8,525.83
23300 CHUBB CORP COM 05.26-09 CARDNER RECH & CO. .01 23126 1,694 84374 146511230 220,731 .44
2,900 CIGHNA CORFP COM 052599 GARDNER RECH & CO. 0,01 3L06 279.083.94 276,951 98 2,141 .94
4.500 CILCORP INC COM 05-25-99 GARDNER RECH & CO 0.1 4287 27333213 15901297 14,299, 16
A 100 - CISCOEYS INC COM 05.25.08 GARDNER RECH & CO. 0.0l 544 %1 5206 11769 136452040 3,93 5HE20
125800 CITIGROUP (NC COM 05:26-99 GARDMNER RECH & CO. 0.0l 1.208.47 T047.770.03° 331353730 4,634, 241.70
23,700 CLEAR CHANNEL COMM  05-26-99 GARDNER RECH & CO. (]| Ta040 158174451 LIT1.019.95 410.724.56
2,500 CLOROX COCOM 05-25-09 GARDNER RECH & CO. il ]| 2761 265,597.39 20, 040,45 62, 536,94
4,100 COCA COLA CO COM 05-25-99 GARDNER RECH & CO. 0 723.56 503344519 546934450 -413 89980
15,000 COLGATE-PALMOLIVE CO  05-25.99 GARDNER RECH & CC. 000 159.19 L ADDAGS R A53.643.50 S46. 82241
JA6M COMUAST CORP UL A SE 052599 OARDNER RECH & 0O .01 216,07 046,800 93 461 83062 484,994,231
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TRANSITION ACCOUNT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, SALE COMMISSEION GAIN OR
OF SHS 1S5UE DATE BROKER FER UNIT EXTENSION PROCEEDS COST (L.0SS)

60,000 COMPUTER ASSOC INTL (15-26-99 GARDMNER RECH & CO. 0.0l 53088 9571012 200074545 BY4. 963,67
T COMPUWARE CORPCOM 05-25-99 GARDNER RECH & €O, 0oL 395 20.994.05 |15,808.57 5.185.48
49,800 COXN COMMUNICATIONS | 05-26-99 GARDNER RECH & CO. 0,01 440,22 2089728 1,302.684,23 698,213.05
10,100 CVS CORP COM STK 05-25-99 GARDNER RECH & CO. .01 92.40 499,226 35 366,288 64 132.937.71
4500 CYTECIND COM (5-25-99 GARDMNER RECH & CO. ]| 37.83 122,305.92 127,159,482 -4,853.90
20.000 DEERE & COCOM (5-26-99 GARDNER RECH & CO. 0. 254.90 1.121,682.60 TI6,219.48 405463.12
23000 DOVER CORP COM 052599 GARDNER RECH & CO. 0.01 20054 B70,923 .46 BUIL3E3.A0 69, 540.06
97K DST Y5 INC COM 05-25-99 GARDNER RECH & 0, 0.01 90.09 52007241 284 484 0% 233,587 .43
54300 DU PONT E | DE NEMOU 05-26-9 GARDNER RECH & CO 0.0 528,07 352399693 209502473 1.528,972.20
B6.000 DUKE ENERGY CORFCO  05:26-99 GARDNER RECH & CO. m Bi9.15 322368085 4.675242.64 Ma43m2
S0 ELECTR DATA SYS CORP  05-25-99 GARDNER RECH & CO. 0.0t 4.73 29.370.27 20,184.47 0. 1B5.80
12400 EMC CORP MASS COM 05-25-99 GARDNER RECH & OO0, 0,01 134,18 1,235,215.82 968, 138,19 267.077.63
23,900 EXXON CORPCOM 05-25-9% GARDNER RECH & CO. [LR1]] 244.28 1.950,583.22 |,682,560.90 268,032.32
63,600 ENM.A, COM IVB/AF 05-26-% GARDNER RECH & CO. (i LER 425660600 242890434  1,B27.701.75
1700 FHLMC VTG COM 05-25-99  GARDNER RECH & CO. .01 959 59 500399666 | 63543888 ,268.557.78
30 FIRST DATA CORP COM (i5-25-99 GARDNER RECH & C0, 0.01 270 13,347,530 13.023.16 324,14
600 FLEET FINCL GROUP IN U5-25-90 GARDNER RECH & CO. (0] 532 2451968 23.678.29 841,39
AT FOX ENTMT GROUP INC (15-26-99  GARDNER RECH & CO. 0.0 T28.62 21036503 Z048.10] 44 122,263.69
3,500 GANNETT ING COM 05-25.99 GARDNER RECH & CO, .01 34,84 15765266 22375232 33,900,34
21200 GAPING COM (52599 GARDNER RECH & CO 001 203.04 1,320,821.96 393.209.62 927.612.34
1900 GEN DYNAMICS CORP CO  05-25-99 GARDNER RECH & COQ. 0.0l 3754 248,587 46 273,359.00 -24,771.54
1AM GEMN ELEC CO COM f15-26-99 GARDNER RECH & C0, Q.01 1,137.9% 10,647,662.04 400584904 6,551 21300
40600 GEN INSTR CORP DEL C (5-26-99 GARDNER RECH & C0. 0.0 434,00 1,859 566,00 63,791 29 RO5. 771471
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TRANSITION ACCOUNT

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

w0, SALE COMMISSION GAIN OR
OF SHS IS51E DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

57400 GILLETTE CO COM 5-25.99 GARDNER RECH & CO. 01 52761 291252239 | 86224262 105027977
5600 GOLDMAN SACHS GROUP  05-25-99 GARDNER RECH & CO, 001 S4.06 Ind hd5. 04 206, BO0.00 #7545 84
0,100 GUIDANT CORPCOM STK  05-25-59 GARDNER RECH & CO. 0o 53942 288427933 109026235 1,794,016 98
12600 HALLIBURTON COCOM 05-26-99  GARDNER RECH & CO. oo 28811 1,307, 786.69 967,595 51 340,191 38
2000 HEINZ H ] CO COM 52590 GARDNERRECH & CO. 0. 73.20 395.926.50 ABT ATL 43 B.052.37
11,400 HEWLETT-PACKARDCOC 051599 GARDNER RECH & CO. 0.01 119.39 103158000 #62,133.25 169,246,856
T2E0 HLTH MGMT ASSOC ING  05-26-99 GARDNER RECH & CO. 0.01 25040 407 690,40 358.566.57 40,123 83
51,600 HOME DEPGT INC COM 05-26-99 GARDNER RECH & CO. (LRI | SR04 3,001,007 94 1032973 98 1.968,123.96
2600 HONEYWELL INC COM (5-25-99 GARDNER RECH & CO. .04 2179 24K,597.21 267 (i |65 L8 ddd.ad
100 HSEHD INTL INC COM 15-25.99 GARDNER RECH & CO. 0.0 .90 4.399.10 1981 96 417.14
200 ILLTOOL WESINCOOM  05-25.99 GARDNER RECH & CO 0.0l 2.00 14,923 00 13477.02 1, 44508
13800 IMS HLTH INC COM 5TK  05-25-99 GARDNER RECH & CO. 001 11509 347 47241 262 685.71 84,786,770
9300 INGERSOLL-RAND COCO'  05-25.99 GARDNER RECH & CO. 0.0 9049 621,847.01 283,577.22 338.269.79
23,100 INTEL CORP CAP 05-26-99 GARDNER RECH & CO, 0.0l 213.68 1,212,536.32 49199292 720,543 40
9300 JOHNSON & IOHNSON OO 05.26-90 GARDNER RECH & CO ool 411.02 JAETARADE 272528982 T62,174.16
9000 KROGER CO COM 152599 GARDNER RECH & CO. Y158 519,658 42 476, 758.61 42.899.81
16,000 LEGGETT & PLATT INC 15-25-99 GARDMNER RECH & CO. 13441 409 409534 TH5.951.40 123,457 94
1,100 LILLY ELI & OO COM 05-25.09 GARDNER RECH & OO 10.82 76,589,168 4994384 27,045.34
15,600 LINEARTECH CORPCOM  05.25-99 GARDNER RECH & CO, 145,44 BSZ.979.56 297 640.06 555,319.50
13,600 LUCENT TECHNOLOGIES (52599 GARDNER RECH & CO. 3612 1,925 287848 3173154 1.091,552.34
500 MASCOCORP COM 05-25-4% GARDMER RECH & CO. 424 14,683.26 142,717 M 347
30000 MAY DEPT STORESCOC 5-26-9%  GARDNER RECH & CO. 26T 75 | 222325 RS7,790.06 43444219
15000 MBLA INC OO 052500 GARDNER RECH & CO. 14,57 B A4 103.001:27 3,640,854
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TRANSITION ACCOUNT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
M SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PRUCEEDS COST (LOSS)

110,200 MC DONALDS CORPCOM (152599 GARDNER RECH & OO 965,62 426239388 302840318 123399070
44.800 MCIWORLDCOM INCCO 052599 GARDNER RECH & CO, 460,88 A745939.12 | 44836623 2,297,572.49
13,300 MEDIADNE GROUPINCC 052590 GARDNER RECH & €O 132,78 99071722 44654242 54417430
13,500 MEDTRONIC INC COM (5-26-99  GARDNER RECH & CO. 129,58 B4D.S26.67 35546492 49406175
13300 MEDTRONIC INC COM 05-2799 GARDNER RECH & CO, 179.74 116189526  495017.8]  GG66,577.45
51,100 MERCK & OO INCCOM  05-25.99 GARDNER RECH & CO 501.21 158 UTAT9 260102691 93714688
152,800 MICROSOFT CORPCOM  05-25-99 GARDNER RECH & CO. 1.543.92 1193595608 559439581  6,341,560.27
31500 MINN MNG & MFG COCO  05-26.99 GARDNER RECH & CO, 33183 JEOO0S565 269432023 10573542
148,500 MONSANTO CO COM 05-25-59 GARDNER RECH & CO. 131847 615214988 570074878 45140010
9,100 MOTOROLA INC COM 05-25-99 GARDNER RECH & CO. 04,00 TILI6850 57037631 200,892.19
b,700 WABISCO HLDGS CORPC 052599 GARDNER RECH & CO. 5447 27631551 2RR24480  -11929.27
4,500 NIKE INC CL B COM 05-25-99 GARDNER RECH & €O, 43,17 28233183 25330095 28,940 88
79,500 NOBLEAFFILIATES INC  05-27-99 GARDNER RECH & CO. 664,33 204149192 248364257  -442,50.65
B30 MOBLEDRILLING CORP  (5-25-99 GARDNER RECH & CO. 67.23 14933277 30736418 -158,031.41
GEG] MORDSTROMINCCOM  05-25-99 GARDNER RECH & CO, 59.25 24729075 27920695 3191620
5500 MUCOR CORPCOM 115-25.99  GARDNER RECH & CO. 5088 2BE699.12 31708224 -28,383,12
13,100 OMNICARE INC COM 15-25-99 GARDNER RECH & CO, 109.61 049030 257,147.59 B3,34280
17,900 OMNICOM GROUP INC OO 05-25-08  GARDNER RECH & CO, 177,51 129757249 27837978  1,009,192.71
16,600 OWENSILL INCCOMNE 052599 GARDNER RECH & €D, 141.55 SII34595  202,19332 20915263
5400 PARKER-HANNIFIN CORP 052599 GARDNER RECH & CO. 48.54 24092646 263.121.12 -22, 19466
29400 PEPSICO INC COM 15-25-99 GARDNER RECH & C0, 257,99 112429201 79341447  330,577.54
28,700 PFIZER INC COM 05-26-99 GARDNER RECH & CO 11349 2026.817.7T6 1,538, 83200 1,407,985, 10
13,100 PHARMACIA & UPJOHN 1 05-25.99 GARDNER RECH & CO. 12143 727817 68B.985.53 18,292 64
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TRANSITION ACCOUNT

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST | LOSE)

15900 PPG IND INC COM 052599 GARDNER RECH & CO. 153,04 1LOL3471.96 475,033 63 S3BA43R.33
45,100 PROCTER & GAMBLECO  05-26-99 GARDNER RECH & ©0. 48032 4760 460,68  2B56.139.61 140533007
5000 PROVIDIAN FINL CORP (15-25-99 GARDNER RECH & CO. 54,13 AGE (95 &7 256,971.56 241,722.2)
6,400 QUAKER QATS COCOM (152559 GARDNER RECH & CO. 62,61 438,737.37 122 228 61 11590876
23,600 QUINTILES TRANSNATIO  05-2599 GARDNER RECH & CO. 09 65 9TRI90.35  LO9TAGL46 -118070.010
3000 QWEST COMMUNICATION 05-26-99 GARDNER RECH & €O, 26,40 11697360 B1,056,6] 3591699
26000 RALSTON-RALSTON PURI  05-26-1 GARDNER RECH & CO. 21868 T09.506.32 724, 802.05 14.89573
2,000 RAMBUS INC DEL COM 05-25-99 GARDNER RECH & CO. 2032 159,479 6% 126,276 44 33,201.24
200600 RAYTHEON COCLACOM 052699 GCARDNER RECH & CO. 199.95 136326255 1,049 .3B8.10 313,874.45
30 RAYTHEON COCL BCOM  05-25-99 GARDNER RECH & CO 295 20,772.05 20,914.79 14274
4000 ROCKWELL INTL CORPN - 05-25-99 GARDNER RECH & CO. A78.00 233962200  |.B42.028.01 497,.593.99
2600 SARA LEE CORP COM 015-25-99 GARDNER RECH & CO. T9.82 24520018 219,333 9% 15.186.20
3700 SBC COMMUNICATIONS I 05-25-90 GARDNER RECH & CO 42 193,753.29 102.654.12 91,099.17
38400 SCHERING-PLOUGH CORP  05-25-99 GARDNER RECH & CO. 34600 173965400  1,140257.15 599, 305.85
3,200 SCHERING-PLOUGH CORP 05-26-99 GARDNER RECH & CO, 2878 143,171.22 95.021.43 48, 140,79
12,300 SCHERING-PLOUGH CORP 05-27.90 GARDNER RECH & CO. 1 10640 550,314.40 365.238.62 IB5.075.78
13060 SCHLUMBERGER LTDXCO. 05-25-99 GARDNER RECH & COD, 122.96 T63.627.04 G12,316.71 151300033
5400 SHARED MED SYSCORP  05-2599 GARDNER RECH & CO. 5213 F48.585,37 2%, 557,20 S2.028.17
20,00 STAPLES INC COM 05:25-9% GARDNER RECH & CO. 17617 58241133 194,315.95 JRR 95 38
210,900 TEMET HEALTHCARECOR 05-25-9% GARDNER RECH & OO 1,749 6 SA34H790 505917545 -25.687.55
20000 TENET HEALTHCARE COR  05-26-99 GARDNER RECH & CO. 165,63 468,584.37  479,770.10 -11,185.73
11,900 TEXACO INC COM 05-25:99  GARDMER RECH & €0 114.84 76743516 664,927 61 97,507.55
6,400 TEXTRON INC COM (#2599 GARDNER RECH & CO. &80 AONLTAL 57 §31,341.22 A93RETS
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TRANSITION ACCOUNT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSION GAIN OR
OF SHS IS5UE DATE BROKER PERUNIT EXTENSION PROCEEDS COST {LOSS)

9300 TIME WARNER INCCOM 052599 GARDNER RECH & CO. 58227 617218023 329563553  LAT6SM.T0
7.600 TRIBUNE CO COM (15-25-99 GARDNER RECH & CO. 76.19 STSEIREI AIRI99.76 15742405
gon TRICON GLOBAL RESTAL  03-25-9% CARDNMNER RECH & CO. o2HE 558.638.37 08,945 a4 40,3107
11,800 TX INSTRS INC COM 05-25:99 GARDNER RECH & CO 13202 130524208  SOHGOBTI  TUBAMAZS
72,060 T UTILS CO COM [5-26-99 GARDNER RECH & CO. 647.70 323035230 3,246,577.38 16.225.08
4500 TYCOINTL LTDNEWCO 052599 GARDNER RECH & CO. B8 &1 75162004 61621059 13541935
2000 UNITED HEALTHCARE CO 052599 GARDNER RECH & CO. 2748 17179752 150,70129 21,096.23
400 US BANCORP DEL INCC 052599 GARDNER RECH & CO. 343 |2,721.57 s, 093 83 137226
(5700 USX - MARATHON CROUF (52599 GARDNER RECH & CO: 133 26 46497924 440,204.50 24,774.74
2300 VERISIGN INC COM 05-26:00 GARDNER RECH & CO. 7544 245,499 56 4063827 20426129
33100 WA MUT INC COM 05-26-99. GARDNER RECH & CO 212,90 BEO,I47.10 93570449  <47.557.39
|01.600 WAL-MART STORES INC  05-26-99 GARDNER RECH & CO. 004.21 476512739 170032532 2.564.802.07
16500 WALGREEN €O COM 05-25.09 GARDNER RECH & CO. 13843 44020532 38004199 60,163.33
77900 WALT DISNEY COCOM  05-25:69 GARDNER RECH & CO. G248 234607502 242081970 T4 TH6E
77200 WARNER LAMBERT COCD 05-27-99 GARDNER RECH & CO. 73871 479048620 293285137 1,857.63492
15,600 WASTEMGMT INCDEL € 052699 GARDNER RECH & CO. 14352 79545648 62039824 17505824
18,700 “WILLAMETTE INDYINC C (05:25.99 CARDNER RECH & CO. 16940 B74.055.60 651,784.87 222,370,723
400 XEROX CORP COM 05-25.99 GARDNER RECH & CO. 376 2277124 2172171 104953
9,100 KILINX INC COM (15:26-99 GARDNER RECH & CO, B0LEI 7643169 35701449 19,317.20
4,527,700 24% 647,071,05 161,702,688.54 56,944,382 51
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NEW AMSTERDAM

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

My, SALE COMMISSION CAIN OR
_DF SHS ISSUE ATE BROKER FER UNIT EXTENSION FPROCEEDS COST (LOSS)

3,600 CABLEDESIGN TECHNOL 05-27-99  SMITH BARNEY INC 181.57 46,543,435 T71,353.74 -25,510.35
15,200 KING WORLD PROD INC ~ 07-29-99 MAGNA SECURITIES oy TITI8 53258870 309, 418.50 2317020
17400 KING WORLD FROD INC  07-30-99 MAGHA SECURITIES CO B90.44 612, 208,00 354.202.76 258,006.24
A7.200 PEPSICO INC COM 05-05-99  FIRST BOSTON CORPOR 1.905.87 1. 37403657 665,749.58 TOR, 286,99
T.5300 SAFESKIN CORP 05-13-99 DONALDSON LUFKIN & 289 E0,430.86 258,036.90 171,600.04

| B0 SAFESKIN CORP 05-14-99  DOMALDSON LUFKIN & 0.71 21171.79 61 928 86 =40,757.07
9900 SAFESKIN CORP 52199 DONALDSON LUFKIN & 4.12 123,397.40 33060871 -217,211:31
12400 SAFESKIN CORP (5:24-98  SMITH BARNEY INC 523 156,880.81 426.621.01 =268, 740.20
5200 SAFESKIN CORP 05-25-99 SMITH BARNEY INC 2.15 64,329.13 178,905, 59 -114,576,4%
8,600 SAFESKIN CORF 03-26-59  SMITH BARNEY INC 159 107, 45641 29588232 -188,385.9]
23,700 SAFESKIN CORP 05-27-99  SMITH BARNEY INC 5.8 299,065.87 BI5.396.01 -316,300.74
17800 SOLECTRON CORP COM 06-16-99 FACTSET DATA SYSTEM 02539 1,060,545.57 135,285.52 §15,257.05
7.200 VERITAS SOFTWARECOR  06-07-99 COWEN AND COMPANY 2331 699,096,649 358 480,61 HM0616.08
167,500 S.0184,12223 427287375 911,248 4%

ZEVENBERGEN

7300 CLOBAL CROSSINGLTD  05-14-99 0.00 431,47 82 291 418.82 140,053.00
4,700 GLOBAL CROSSINGLTD  05-19-99 000 15546233 1£7.625.82 67.836.51
TEM GLOBAL CROSSING LTD  (17-20-99  JEFFERIES & COMPANY 1148 344.507.49 311.379.01 3312548
2300 GLOBAL CROSSINGLTD  07-29-99 MERRILL LYNCH PIERC 34 97.031.00 9181689 521411
160 #REORG BROADCAST €O 05-24-99 HAMBRECHT & QUEST 5.57 I66.941.31 124,629 48 42,311.83
2400 AMER ON-LINE COM L B ] C(JRH_.ESI‘DHDEHT SERVYI -132.80 -383.867.20 55,0406 -318.826.51
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ZEVENBERGEN SALE OF STOCKS (continued})
May 1, 1999 THROUGH July 31, 1999
fuih SALE COMMISSION GAIN OR
OF 8HS 1SSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

2400 AMER ON-LINE COM (5-20-99 PRUDENTIAL SECURITI 154.77 32279139 53,121.08 269670031
2500 AMER ON-LINE COM 07-20-99  CORRESPONDENT SERVI 134.52 285,334,23 5533446 22099977
13,000 ASSOC |ST CAPCORPC 05-13-99 FURMAN SELZ MAGER [} T98.58 556,576.42 400,575.12 156,001 .30
5400 ASS0C IST CAFCORPC 05-14-99  LYNCH JONES & RYAN 331,45 222.990.59 166,392.75 56,606.84
2400 AT HOME CORP COM SER  (5-26-%9  LEHMAN BROTHERS INC 10,52 1532128 12430063 190420.65
3K ATET CORP COM LIRERT  07-28-90 MORGAM STANLEY & CO 196,01 | 20,048, 79 44 466,15 75,582.04
2000 BROADCOM CORPCL B 07-15:99 MORGAMN STANLEY & CO 2.19 275.550,01 G0, 19449 215.360.52
4300 CABLEVISION 5Y5 CORP  07-28-99 LYNCH JONES & RYAN 262,07 0159445 19384882 |07,74563
1200 CARDINAL HLTH INC (15-24-09. MORGAN STANLEY & CO 198,59 197, 354,69 174.554.69 22 B00.00
%200 CARDINAL HLTH INC 06-02-99 LEHMAN BROTHERS INC 50763 468,212.57 44729638 0.916.19
R.0D0 CARDINAL HLTH INC 06-03-99  CORRESPONDENT SERVI 415.44 265416 4363867 20,267.45

| CLEAR CHANNEL COMM  05-11-99 0.00 5116 3250 1R.57

1,600 CLOROX CO COM 05-21-99 LEHMAN BROTHERS INC 101.76 172,508,064 141.815.34 30,693.30
2900 CLOROX COCOM (15:24-99. FIRST BOSTON CORPOR 184,22 J06.376.52 257.040.31 49,336.21
1,700 CMGHING ISIN#LUSI25 05-12-99  INSTINET 0368 410,039.92 6967736 340,362.56
5,100 COLGATE-PALMOLIVECO  07-28-549 CORRESFONDENT SERVI 263.37 250,793.82 118,232, 16 132,561.66
00 COMCAST CORPCLASP 05-14-99 SMITH BARNEY INC 11.74 15207276 229007749 123,064.97
4500 FIRSTAR COHRP NEW WIS 05-12-99  PIPER JAFFRAY INC 262,14 123,904 36 109, 19549 14, T04.87
QMK FIRSTAR CORP NEW WIS 05-12-99 LYNCHJONES & RYAN S48.80 26332940 228, 548.70 34,780,740
A500 FIRSTAR CORP NEW WIS 05-13-09 MORGAN STANLEY & CO 396,30 |88, 301.65 165,062.95 23, 328,70
153 LALIDER BESTEE COS INC 07-16-98  BLAIR, WILLIAM & CO 0178 83,157.22 TG 43,360.06
2500 MCIWORLDCOM INC OO 06-25-89  COWEN ANL COM PANY 7.74 232040100 69,319.92 162,721.09
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ZEVENBERGEN

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
M, SALE COMMISSION GAIN OR
(IF SHS IS5UE DATE BROKER PER UNIT EXTENSION FROCEEDS COST (LO5S)
20 METROMEDIA FIBER NET 05, 11-99  SMITH .H:'LHNE'I' NG 540 160,837.60 21,007.63 140,829,597
2900 METROMEDIA FIBER NET  05-]4-%0 SMITH BARNEY IMC 518 245,263.99 Aa61 .06 214,822 33
2000 OMNICOM GROUPINCCO  07-20-99  CORRESPONDENT SERVI 104.90 196,645.10 142,742,390 3.002.80
3,000 OMNICOM GROUP INCCO  07-23-99  DONALDSON LUFKIN & 18737 22067473 204,113.45 6,561 28
6,500 OMNICOM GROUP INC CO 07-28-99 BLAIR. WILLIAM & CO 405,74 471.751.01 46391248 783853
2400 OMNICOM GROUP INC CO 07-29.99  MORGAN STANLEY & CD 149,76 17237064 171.290.76 1,079.88
J300 QUALCOMM INC COM (5= 14-59  ROBERTSON STEPHEMS .72 351,580.51 8726177 2064.318.74
A0 QUALCOMM INC COM 06-22-9%  PRUDENTIAL SECURITI 1617 484.858.83 05, 194,65 JK9.664.18
6300 QUALCOMM INC COM 07-08.99  MORGAN STANLEY & CO 127 9377728 16659064  771,186.64
230 VERTICALNET INCOC-C  05-10-99 LEHMAN BROTHERS INC T.15 214232 .01 295894 16 B1L612.15
22,900 WALT DISNEY COCOM  05-12.99  ALEX, BROWN & SONS. 1,396.20 66728371 7937704 -126.503 33
7.000 WALT DISNEY COCOM  05.1399 CORRESPONDENT SERV] 56.91 20675069 24264233 3559064
I YAHOO INC COM 07-23:99 0.00 8393 56.49 27.44
184,501 [1L103 83222 726157614  3.842.256.08
MORGAN STANLEY INT'L
2635 CF MOROANST ASTMG  05.28.99 000 3703218 34,084 53 2.047.25
2,155,944 CFMORGAN ST ASTMG  05-28-99 000 3030036229 2862526245 1.675,099.84
m IAFT 44T BAE024T38  LGTT14T.09
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DFA

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION FPROCEEDS COST {LO5S)
273 CF DFA SMALL CAP VAL 06-09-99 0,00 9,939.74 S8.988.95 31.950.79
273 00,939,774 58 .9B2 95 31,950.79
S5R TOWER
191 CFMET TOWER FI? (1:-03-99 0.00 02, 370.%6 92 370,96 ]
0 CFMET TOWER FI3 06-3009 0.00 4] £1,349.47 B1,340.47
191 02.370.%6 11,021.49 81,349.47
ABKB/LA SALLE SEC.
1000 INTERSTATE HOTELS MG 06-24-99 JEFFERIES & COMPANY 015 4,206,175 201441 .64 -1, 14489
1185 INTERSTATE HOTELS MG 06-25-99 JEFFERIES & COMPANY .48 1438577 69, 194.97 -54,809.20
0 INTERSTATE HOTELS MG 06-30-499 0.00 1.32 4.5 =318
10,500 PRISON RLTY TR REIT 05-158:99  GOLODMAN SACHS & COM 52063 138,267.77 228,205.13 ~§0.937.56
10,500 PRISON RLTY TR REIT 05-13-99  DONALDSON LUFKIN & 52060 13728290 228.205.14 M) G22.24
1,700 PRISON RLTY TR REIT 05-20-00 DONALDSON LUFKIN & | 8668 50,040.82 BAL5 14 037432
3,700 PRISONBRLTY TH REIT 05-21-99  FRUDENTIAL SECURITI 1B6.73 51.497.53 BOA15.14 -28,917.31
E2H PRISON ELTY TR REIT 05-26-99  LEGG MASON WOOD WAL 41362 108, 7TE4.94 178,217.35 H0.432.41
G000 PRISON RLTY TR REIT 05-27-99  LEGG MASON WOOD WAL A453.72 110,921.28 195,604.40 -Ee 68312
3900 PRISON RLTY TR REIT (5-76-99  LEGG MASON WOOD WAL 19666 40.528.34 B, 76191 -A5,23357
900 PRISON RLTY TR REIT 060199 LEGG MASON WOOD WAL 45,36 10175464 19,5604 -8.805.80
3,900 PRISON RLTY TR REIT (6:02-20  LEGG MASOMN WOOD WAL 196,57 A6,630.34 84.761.91 38, 13157

1T saquuadag
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ABKWLA SALLE SEC,

MO,

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

: SALE COMMISSION 3
OF SHS ISSUE DATE BROKER PER UNIT MExTENsmw PROCEEDS COST Tﬂ@_‘_
2000 PRISON RLTY TR REIT 06-03-99  LEGCG MASON WOOD WAL 100,53 24.586.77 43,467.65 -18.880.64
2,000 PRISON RLTY TR REIT 06-04-99  LEGG MASON WOOD WAL 100,73 21,649.27 4346764 2181837
62685 TERAETE  LISET2206  -SER.OY422
WOODFORD GAYED MGM

12200 AUTONATION INCDELC  06-17-99  FC FINANCIAL 61682 00.73NI8 100,599.36 13,133 52
4500 AUTONATION INCDELC 06189 FC FINANCIAL 24271 B1.057.29 74,9899 606738
5100 BAKER HUGHES INCCOM  05-03.99  FC FINANCIAL 26024 | 56,708 07 95,867.30 60,840.77
3800 BAKER HUGHES INC COM  05-20.99 US CLEARING INSTITU 193 82 114,247.36 71,430,53 4281683
3000 BAKER HUGHES INC COM  05-21-99 LS CLEARING INSTITU 153.06 91,390 14 5630243 34,997 61
2600 BE AMER CORP COM 07-01-99  ESI SECURITIES CO. 136,46 19356954 15532338 38,266.16
|60 BK AMER CORP COM 07:2099  MAGNA SECURITIES CO 67.88 116,036.92 05 581,62 20,453.30
2200 FOSTER WHEELER CORP  06-2599 (S CLEARING INSTITU 111.00 2971814 33.044.87 332673
8,600 FOSTER WHEELER CORP  06-25-56 US CLEARING [NSTITU 433.90 11827326 120,175.39 -[2.002.13
5200 FOSTER WHEELER CORP  (6.29.99 FC FINANCIAL 41380 342024 123,167 0,746 49
2,700 FOSTER WHEELER CORP  06.30-99  US CLEARING INSTITU 136,75 38.096.80 40,555.07 245827
5000 HALLIBURTON COCOM  05-21-99 BEREAN CAPITAL INC 256,94 07,735.56  179,130.78 2860478
3400 HALLIBURTON COCOM  06-03-99 US CLEARING INSTITU 106,91 147,099.49 12130893 25,290.56
|3.300 ORACLE CORF COM 07-20-99 CHAFMAN 0O, 6%l 53 49512784 20483038 20029646
1400 QUALCOMM INC COM 05-17-99  US CLEARING INSTITU 75.40 152,644,104 IHI4T2 1700932
2500 QUALCOMM INC COM 05-20-99  US CLEARING INSTITU 133,79 6344871 6363141 19981528
5,500 QUALCOMM INC COM 06-03-940 . US CLEARING INSTITU 18426 AT AGGED 130593 54 437.373.35
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WOODFORD GAYED MGM SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSTION GAIN OH
OF 5HS ISSUE DATE BROKER PFER UNIT EXTENSION FPROCEEDS COST (LIOES)
2600 QUALCOMM INC COM (-(4-99  US CLEARING INSTITU 8740 281,911.20 66,178 76 215.732.44
1,700 QUALCOMM INC COM 06-15-09 U5 CLEARING INSTITU 9102 180,315.87 4327073 137,045.14
1,700 SCHLUMBERGERLTDCO 06-03-9% US CLEARING INSTITU 5448 104,157.39 112,543.21 -B,38582
1,300 SCHLUMBERGER LTDCO  06-18-99  FCFINANCIAL &7.78 23.193.06 86,062.45 2,369,319
2,300 SUNMICROSYSTEMS INC  06-08-99 FCFINANCIAL [ 19,59 137.411.79 49,203.28 #8208 51
2800 SUN MICROSYSTEMS INC  [6-14-99 FCFINANCIAL [45.50 164,765.54 59,899 A5 |04, 86589
1,000 SUN MICROSYSTEMS INC  06-15-9%  US CLEARING INSTITU 51.98 59.160,12 1,392.73 17,767.39
99,300 410860844 224071278 1.858.895.66
MORGAN STANLEY R/E

600 #REORG IRVINE APT CO  05-19-99 EDWARDS. AG 3068 20,144.32 17,632.91 251141

A ARECRG IRVINEAPT €O 05-19-%9 MERRILL LYMNCH PIERC 30 68 20,144.32 1763231 251141

GO0 #REORG IRVINEAPTCO  05-20-99 EDWARDS. AG. 068 20.144.32 1764281 2,511.41
11200 4REORG IRVINEAPT OO 052199 DONALDSON LUFKIN & 57254 375.399,14 A20,147.59 46,251.55
15900 AREORG IRVINEAPTCO  0609-99 0.00 540,600, 0H) 467,272.03 73387197
1000 APT INVT & MGMTCOC  07-08-99  DONALDSON LUFKIN & 5138 41,229.92 31.984.40 §.245.52

700 BRAMDYWINE RLTY TRS  05-21.99 DONALDSON LUFKIN & 3547 13,964.53 15.263.86 -1, 298,33
2500 BRANDYWINERLTY TRS 07-01-99 GREEN STREET ADVISO 126,65 49,174, 10 5451380 -5,339.70
1,200 BRANDYWINERLTY THS  07-06-9% SMITH BARNEY INC 60.50 23 65720 26, 1663 -2.500.43
200 BRANDYWINERLTY TRS  07-07-90  SMITH BARNEY INC f0,75 23,639.21 26,166.63 -2.527.42
1400 BRANDYWINERLTY TRS  07-08-99 SMITH BARNEY INC 70.93 27,562.57 1), 527,73 -2.845.16

500 BRANDYWINERLTY TR S 07-D8-99  PAINE WERBER GOVERN 2533 0,815.42 10,902.76 -1.084.34
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MORGAN STANLEY R/E SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BEROBEER PER UNIT EXTENSION PROCEEDS COST (LOES)

B} BHANDYWINERLTY TRS  07-09-99 SMITH BARNEY INC 4053 15.560.11 1744442 -1 RR4 3

1Kl BEANDYWINERLTY TRS 07-12-99 DONALDSON LUFKIN & 507 1,957.43 218055 323012

100 BRANDYWINE RLTY TR S 07-13-99 SMITH BARNEY INC 507 195T7.41 2,180.55 -X23312

RO0 BSTM FFTYS INC COM 5 07-27-9 GOLDMAN SACHS & COM 40,93 27,7597 27.057.13 T01.94
$00 CORNERSTONE PFTYS IN  07-00-99  SMITH BARNEY INC 4548 14,354,52 14, 809.86 45534
3900 CORNERSTONEPPTYSIN  07-01-99 MERRILL LYNCH PIERC 197.08 61.959,17 &4, 176.06 -2216.89
500 CORMERSTONE PPTYSIN  07:-02.99 MERRILL LYMNCH PIERC 2528 8,094,732 .227.70 -127.98
14,00 CORNERSTONE PPTYSIN 07-06-99 MERRILL LYNCH PIERC T07 44 22242736 230,375.59 ~T.04E.23
2200 CORNERSTONE PPTYSIN  (07-08-99 MERRILL LYNCH PIERC 11116 14,538.84 36,201 88 =1, 663, 0d4
1600 CORMNERSTONE PPTYS IN  07-08-99  PRUDENTIAL SECURITI 15190 5674310 49,210 44 -2,4%, 34
4,100 CORNERSTONE PPTYS IN  07-30-99 MERRILL LYNCH FIERC 207.18 65,151.33 67.467.14 =2,315.81
6l CRESCENT REAL ESTATE  05-21-3¢ PRUDENTIAL SECURITI 3048 14.219.52 14,204.98 14,54
S CRESCENT REAL ESTATE  07-01-99 MERRILL LYNCH PIERC 4572 21,554.28 21,307.47 24681
1,000 CRESCENT REAL ESTATE  07-02-9% MERHILL LYNCH PIERC SLED 23.824.20 23,674.96 14924
1600 CRESCENT REAL ESTATE  07-05-99 MERRILL LYNCH PIERC RI.2R 3807424 IT879.94 194.3

I, 1K CHE.‘SL‘ENT REAL ESTATE 07-07-99 MERRILL LYNCH PIERC 5518 26,000, 12 26,042 46 26.66
90 CRESCENT REAL ESTATE  07-08-99 MERRILL LYNCH PIERC 4571 21,128.14 21.307.47 =1T9.33
1200 CRESCENT REAL ESTATE  07-09-99 MERRILL LYNCH PIERC 0,54 2E.139.06 28,409,946 2709
1,000 CRESCENT REAL ESTATE  07-12-99 DONALDSON LUFKIN & 50,80 23.6499.20 2367496 24,24
1100 CRESCENT REAL ESTATE  07-13:99 DONALDSON LUFKIN & 5588 26, 2106.62 26,042 46 16416
2000 CRESCENT REAL ESTATE  07-15-90 DOMALDSON LUFKIN & 10160 47.808.40 AT 34093 54547
2,500 CRESCENT REAL ESTATE  07-16-99 DONALDSON LUFKIN & 7.0l 5999724 59,187 .41 0953
200 CRESCENT REAL ESTATE  07-19.9% MERRILL LYNCH MERC E0.97 28.BED.03 A0 UG ATHLT
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MORGAN STANLEY R/E

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

RO, SALE COMMISSION GAIN OR
OF 5115 IS5UE DATE BROKEHR PER UNIT EXTENSION PROCEEDS COST (LOISS)

1,401 CRESCENT REAL ESTATE  07-23.99 MERRILL LYNCH PIERC T1.10 12.828.90 33,144 95 3605
2030 CRESTLINECAPCORPC  07-23-99 GOLDMAN SACHS & COM 102.73 36, 714,57 39094 87 S2AR0.30
1280 CRESTLINECAPCORPC  07-27-88 GOLDMAN SACHS & COM 6477 2287923 2465096 ~1L.771.73
1,900 DEVELOPERS DIVERSIFI  05:18-99 SMITH BARNEY INC 9605 31,253.95 31.939,00 -BRS.05
1,600 DEVELOPERS [MVERSIFI  05-19-89  SMITH BARNEY INC B0.58 26,119.12 26, B 0 -776.88
[Ny DEVELOPERS DIVERSIFI  05-20-99 SMITH BARNEY INC 5,06 | 1994 1,681.00 61,06
4,500 DEVELOPERS DIVERSIFI  05:21-99  DONALDSON LUFKIN & 22744 T2.960.11 75,645.00 -2,684.89
600 DEVELOPERS DIVERSIFI  05-24-99 SMITH BARNEY INC nai 9.813.93 10,086,000 27207
4,100 EQTY RESDNTLPPTYST  07-01-99 MERRILL LYNCH PIERC 21112 153245871 153,191.73 30,056.98
MM EQTY RESDNTLPPTYST  07-02-% BROADCORT CAPITALC 154,49 134 443.51 112,091:.51 22,352.00
200 BEQTY RESDNTL PPTYST  07-05-99 JEFFERIES & COMPANY #.30 8.991.70 747277 151893
2000 BOTY RESDNTL FPTYST  07-07-99 JEFFERIES & COMPANY 2.3l 901660 TATLTT [, 543,92
4N EQTY RESDNTL PPTYST  07-08-99 BEAR, STEARNS, SECL 20.59 17,420 41 14,945 54 2R34T
00 EQTY RESDNTL PPTYST  07-089.99 LEHMAN BROTHERS INC 25.75 2241175 18,681.92 372983
1,200 FERRLTY INVT TR 5H 07-02-99 GREEN STREET ADVISO 60,94 27.830.66 28,680,497 -850.31
100 FEDRLTY INVT TR 5H 07-09-99 PAINE WEBBER GOVERN 5.08 2.260.02 230083 -12091
6,000 HIGHWOODS PFTYS INC - 051399 LEHMAN BROTHERS INC 0550 1 61, 504 500 140045050 2424400
4iM)  HIGHWOODS PPTYS INC - 05-20-99  PAINE WEBBER GOVERM .36 10,579.64 0,363,137 1,216.27
3500 HIGHWOODS PPTYSING 052199 DONALDSON LUFKIN & 176,10 Q257190 8192045 10,642.45
0 INTERSTATE HOTELS MG 06-30-99 (.00 264 2.04 06
S0H) PA REAL ESTATE INYT 0712498  LEHMAN RROTHERS INC 2535 10259310 1161562 -1,322.52
500 PAREAL ESTATE INYT 07-13-89  LEHMAN BROTHERS INC 2535 10,224 .65 11.615.62 =1.390.97
2 PA REAL ESTATE INVT U7-14-98  LEHMAN BROTHERS INC 1014 4,100.28 4,646.25 =545.07
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MORGAN STANLEY R/E

MO,

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

SALE COMMISSION GAIN OR
(F 5HS 1S5LE DATE BROKER PERUNIT EXTENSION PROCEEDS COST (LOESS)

300 PA REAL ESTATE INVT 072799 LEHMAN BROTHERS INC 15.20 5.984.80 0,969, 17 -084.57
16,300 PRENTISS FTTYS TR CO 07-22-99  ROBERTSON STEFHENS 827 64 378,147 .36 30,065.97 B.081.39
1,200 PROMUS HOTEL CORPCO 07-01-99  MONTGOMERY SECURITI 6120 357304 022225 5,508 83
509 PROMUS HOTEL CORP OO 07-06-99  MONTGOMERY SECURITI 25.49 14.474.5] 12,592 60 1.BEl1.9]
9000 PROMUS HOTEL CORP OO 07-08-99  JEFFERIES & COM PANY 463,44 5163031 22918537 A 4da.04
300 PROMUS HOTEL CORP CO  07-08-99  MONTGOMERY SECURITI 1528 B, 338.82 7.555.56 TEA26
LEDO PROMUS HOTEL CORP OO (7-09-99  JONES & ASSOCIATES 2171 3115213 4533337 5.EB1B.76
A0 PROMUS HOTEL CORF CO 07-16-%  MONTGOMERY SECURITI 1528 H.384 72 7.555.56 829.16
YK PROMUS HOTEL CORP CO  07-19-99  MONTGOMERY SECURITI 45,85 2537915 12,666,658 271247
600 PROMUS HOTEL CORPCO  07-21-99  MONTGOMERY SECURITI 8151 45,142.49 40,296.33 4.846.16
1,400 PROMUS HOTEL CORP CO  07-22-99 MONTGOMERY SECURITI a2 9,478 6E 35,259.20 421939
3600 PROMUS HOTEL CORPCO  07-23:99 MONTGOMERY SECURITI 183.39 101,41 1L.49 606,74 10,744.75
300 PROMUS HOTEL'CORPCO  07-26-99 MONTGOMERY SECURITI 40,76 22.559.24 20,148.16 241108
2300 PROMUS HOTEL CORP CO 07-27-99  MONTGOMERY SECURITI 1716 fid At | O 5TH2597 6,535.12
1.200 PROMUS HOTEL CORP CO 07-28-59 MONTGOMERY SECURITI 612 33.388.88 3022225 1,166,563
1. 3({) SEC CAP GROUPINC CL 07-00-%  GOLDMAN SACHS & COM T0.68 2022932 1881621 141311
1400 SEC CAP GROUP INC CL 07-06-%9  GOLDMAN SACHS & COM T0.6%9 0,600,73 18.816.21 1,784 52
4,100 SEC CAP GROUP INC CL 07-07-9%  BROADCORT CAPITAL C 207.06 61,463.91 55,104 61 6.359.30
100 SEC CAP GROUP [NC CL 07-26-98  GOLDMAN SACHS & COM 50.52 15257.78 13,440.15 181763
200 SEC CAP GROLIP INC CL 07-27-99  GOLDMAN SACHS & COM 16.11 3.004.39 268803 32686
200 SEC CAPGROUP INC CL 07-28-%9  GOLDMAN SACHS & COM [ RN 3.014.89 2.688.03 326 86
1600 SEC CAP GROUP INC CL 07-30-99  MERRILL LYNCH PIERC LAE ] IR E1D20 21,504 24 114906
200 SHURGUARD STORAGE CT 07-27-% ROBERTSON STEFPHENS 13232 L9 ALE AR T32RL36 -3 E62.00
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MORGAN STANLEY RV/E SALE OF STOCKS {continued)
May 1, 1999 THROUGH July 31, 1999
ML SALE COMMISSION GAIN OR
OF SHS ISSLE DATE BROKER PER UNIT EXTENSION PROCEEDS COST {LOSS}
00 SHURGUARD STORAGECT 07-25.99 ROBERTSON STEFHENS 15.27 8.052.45 E.455.54 -A03 (9
23K SHURGUARD STORAGE CT 07-29.99  RORERTSON STEPHENS 11706 fil.448.19 6482552 -3 ATT 63
400 SHURGUARD STORAGE CT 07-30.99 ROBERTSON STEFHENS 036 10.779.64 11.274.06 49 42
2 SIMON PPTY GROUP INC 052199 JEFFERIES & COMPANY .20 5.501.80 560007 18473
500 SLGREEN RLTY CORPC 0740999 LEHMAN BROTHERS INC 2536 10,505.89 10,540,456 3457
1,400 SPIEKER PPTYS INC 070899 1P MORGAN SECURIT TLRD 53.828.20 45 TN A0 3.837.71
700 SUMMIT PPTY INC COM 0520199 DONALDSON LUFKIN & 15.47 13.822.36 12.340.85 148151
1200 SUMMIT PPTY INC COM (17-02-9% FIRST UNION CAPITAL oAl 24.239.19 21.133:75 3.083.44
1400 SUMMIT PPTY INCCOM  07-08-9%  FIRST UNION CAPITAL 095 28.279.05 2468171 3,597.34
LA SUMMIT PPTY INC COM 07-14-99 FIRST UNION CAPITAL 094 27,929.06 2468171 3.247.35
4700 SUMMIT PPTY INC COM (171699  FIRST UNION CAPITAL 23818 95, 151,14 82 B&0.03 1229111
1A SUMMIT PFTY INCCOM (7-19:99  FIRST UNION CAPITAL T0.96 2845404 2468171 177233
4000 SUMMIT PPTY INC COM (7-21-99 FIRST UNION CAPITAL 202.71 §1,047.29 T0S519.107 10;528:12
2400 SUMMIT PPTY INC COM 07-22.90  FIRST UNION CAPITAL 121.62 48,478 38 4231150 i, 163 B8
240 SUMMIT PPTY INCCOM 07-23-9%  FIRST UNION CAPITAL 121.62 4847538 4231150 f, 16:6.88
100 SUMMIT PPTY INC COM (7-26-99  FIRST UNION CAPITAL 507 201993 1,762.98 256.95
5200 SUMMIT PPTY INC COM (17-27-94  FIRST LINION CAPITAL 263.50 1064, 71150 21 67492 13,026.58
5800 SUMMIT PPTY INCCOM 07-26-99  FIRST UNION CARITAL 29391 116,359 10225280 14,540.79
[EAOD SUMMIT FETY INCCOM  07-30.99  FIRST UNION CAPITAL HE2.68 37974731 311,440.11 48,307.20
K SUN COMMUNITIES INC 05-2199  DONALDSON LUFKIN & 10:25 T,A85.75 G,A29.34 56041
Z6.510 542864406 502250504 40604812
WL19T AMBFFTY CORP COM ST (7-08-99 0,00 £85.769.07 55546154 130,307.53
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AMB-ABKB/LASALLE

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 999

MO, SALE MM
OF 8118 ISSLE DATE BROKER PFER LCTN(:T F:STIE?\‘?;[LW FROCEEDS COST G[tirtlnsg}a
4600 AMRBPPTY CORPCOM ST 07-08-90 1,248 .56 S5 450,54 452,507 .00 105,943 54
L2 iy 124421961 1,007.968.54 236,251.07
AMB/MORGAN STANLEY
2400 AMB PPTY CORP COM ST (5-03-99 125.76 5265424 44.147.02 5.507.22
L300 AMB PPTY CORP COM ST  05-04-99 6596 28.534.04 23.912.97 462107
25000 AMB PPTY CORP COM ST 05.05.99 1,268.29 547.169.21 459 f6d B4 B7.304.37
25000 AMB PFTY CORP COM ST 05-06-99 1,268 34 548.731.66 454 264 K4 BA Bn6 82
20,000 AMB PFTY CORPCOM ST 05-10.99 1.014.64 4434985 16 IGTA91 .87 76,083.29
15,000 AMB PPTY CORPCOMST  05-11-99 76125 336,738.75 275.918.90 GO,819:85
2,500 AMB PPTY CORPCOMST  05-12.99 126 89 3643561 45986 48 10,449.13
I.100 AMBPPTY CORP COM ST 085-13-99 1.375.34 Bl8,637.53 408,491 48 F10,144.05
25000 AMB FPTY CORP COM 8T  05-14-90 1,268.75 561,231.25 450 264 54 100,366.41
S0.000 AMB PPTY CORPCOM ST  05-15.90 2.500.00 LI16212.70 Q19,729 67 196,483.03
300 AMB PPTY CORP COM ST 05-17-04 1523 6,650.77 5.518.38 I, 141.39
25700 AMB PPTY CORPCOM ST  05-19-99 130,22 575,065,680 472.741.05 1002, 328 63
44K AMB PPTY CORPCOM ST 05-20-99 220,00 98, 776. 710 E0936.2] 17.840.49
41300 AMB FFTY CORPCOM ST 05.21.99 2 (65.00 923.750.27 T50.696.71 |64, 062 56
TA00 AMB PPTY CORPCOM ST  05-24.00 0,00 166, 12445 136,119.99 30,004 46
SO0 AMEB PPTY CORPCOM 5T 05-25.00 253790 1,122, 462.50 919.729.68 2027332 23
29700 AMB PPTY CORPCOM ST 052699 LA 668, 156,10 54631943 Iz],!i'iﬁ.‘_-‘ﬁ
L5000 AMB PPTY CORPCOMET  06.02.90 76125 336, 73875 275,018.80 LR LR L
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AMB/MORGAN STANLEY SALE OF STOCKS (continucd)
May 1, 1999 THROUGH July 31, 1999
N, SALE COMMISSION GAIN OR
OF S5 IS5UE DATE BROKEHR PER UNIT EXTENSION PROCEEDS COST {LOES)
15000 AMB PPTY CORPCOM ST 06-03.99 T61.25 336,736.75 275.918.90 60.819.55
0000 AMB PPTY CORP.COM ST  06-04-99 1.522.90 68535110 A51LEX1LEI 133,5)3.29
47208 AMB PPTY CORPCOM ST 06-07-99 219324 094,893 00 T94,640.43 200,246.57
50000 AMB PPTY CORPCOM ST  O6-08-9% 153829 1,146,086.71 919,729.68 226,357.03
47,797 AMB PPTY CORFCOM ST 06-09.99 242650 | O, D04, 50 B79. 206,35 217.698.01
11,5900 AMB FFTY CORPCOM ST 06-17-99 LR E] 2012097 21889566 51,2253
6,7% AMBFFTY CORPCOM ST  06-22-%% 339.00 156,387.72 125,005 66 31,378.06
371793 12,884 560.41 [0,517899.70  2.366.660.62
WILLIAM BLAIR
18,000 #REORG GULFSTREAM 07-01-99  JONES & ASSOCIATES 112031 1,208,080.09 977,389.20 230,690,589
B.700 ASPEN TECH INC COM 05-06-59  COWEN AND COMPANY 248 T4,355.55 117.258.75 =42.903.20
4400 ASPEN TECH INC COM 150799 COWEN AND COMPANY 127 3794873 5930328 <21,354:55
1900 ASPEN TECH INC COM 05-12-99  COWEN AND COMPANY 054 16,1449 46 25,608.23 BA58.77
1200 ASPEN TECH INC COM 051399  COWEN AND COMPANY 081 2719909 43, 129.66 15930057
600 ASPEN TECH INC COM 05-14-99  COWEN AND COMPANY 102 30,598.98 48,520,860 =1 7.921.88
44000 ASPEN TECH INC COM (15-17-69  COWEN AND COMPANY 125 37.398.75 59,308,285 21,94 53
3000 ASPEN TECH INC COM 06-02-9%  COWEN AND COMPANY (. 32,248 92 A0434.05 -8, 185.13
15000 ASFEN TECH INC COM (60799 COWEN AND COMPANY 0.53 15.749.47 20.217.03 -4, 467 56
F3000 ASPEN TECH INC COM (-09:56  COWEN AND COMPANY 4,52 | 3545028 I75.214.23 -39,763.95
13,700 ASPEN TECH INC COM - 104 COWEN AND COMPANY 474 14213276 | 64.648.85 =42.516.08
B.A00 CH ROBINSCN WORLDWI  07-07-9% MORGAN STANLEY & CO 10,42 31236458 21726789 95,096,658
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WILLIAM BLAIR SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS CO5T (LOSS)

SO0 C HROBINSON WORLDWI1  07-09-99 MORGAN STANLEY & CO 059 1762441 12, TE0.46 4,843,095
3300 C HROBINSON WORLDWI  07-20-9% MORGAN STANLEY & CO 381 117,146, (% 84,350,006 32, 79504
BN CATALINA MARKETINGC  [5-19-99  ABN AMRO SECURITIES 50415 T23,977.45 4731,042.53 25093492
240 CDW COMPUTER CTRSIN  05-05.-29  MONTGOMERY SECURITI .08 182,138.08 21928227 =37, 144,19
QB0 DONNELLEY R R.& SONS 05-12-90  LEHMAN BROTHERS INC 598.92 356,849,220 412,992,594 <56, 143,74
i2.000 DOMMELLEY RR & SONS 051399 LEHMAN BROTHERS INC 734 60 43726540 S05705064 6844024
18,000 DONMELLEY R R'& SONS 06-02-99 HBEAR, STEARNS, SECL) 1,102.00 (38 860 80 75855847 90.697.67
E600 DOMMELLEY R R & SONS  06-03-00 BEAR, STEARNS, SECU 52645 1285841 36242238 -49 56397
1,500 FASTENAL CO COM G- 17-9 BAIRD, ROBERT W & C 270 E0.903.55 62,054, 18 | B.B49.37
1.500 FASTENAL CO COM (6-18-99 BAIRD, ROBERTW & C 2,60 T7.997 .40 6205418 1594322
2.5 FASTENAL CO COM 06-18-99  BAIRD, ROBERTW & C 4.20 125710005 103,423.63 22, 28042
4,000 FASTEMAL CO O0OM 06-22-989 BAIRD, ROBERTW & C 6,69 200,.570:11 165.477.81 35,002.30
5700 FASTENAL COCOM 06-23-99 BAIRD, ROBERT W & C 058 287,154.14 235.B05.58 5134826
10000 HCR MANOR CAREINCC  06-02-99 HAMBRECHT & QUEST 6089 266,621.09 28925320 -22,632.20
13,500 HOR MANOR CAREINCC 06-03-99 HAMBRECHT & QUEST B22.1R 36427857 390,490 94 -26,213:37
15400 HCR MANOR CAREINCC  06-04-99 HAMBRECHT & QUEST 93793 416,7H.15 445 450,06 2R.659.9]
2800 KOHLS CORP COM 070799 LEHMAN BROTHERS INC 17529 21834147 17799202 40,348.55
13,200 LINEAR TECH CORP COM  07-21-99  SOUNDVIEW FINANCIAL 2R3 B49. 181 81 536,306.50 312585531
51,500 MATTEL INC COM 061099 IANNEY MONTOOMERY 5 3,130.24 120526572 1,190,940 47 B.A1625
1,100 MATTEL INC COM O6-11-99  JANNEY MONTGOMERY S 66,55 25,301.90 25.565.91 26401
14,500 NIELSEN MEDIA RESHI  07-D1-99 MORGAN STANLEY & CO BE1T0 41751991 29679281 11572730
11,500 NIELSEN MEDIA RESH|  07-02-.99  MORGAMN STANLEY & CO T0.74 241656 23538724 B6,029,32
L1,Bi) MIELSEN MEDIA RESH 1 O7-06-99 MOROAN STAMLEY & CO Tinaz AR 590G 241, 52778 '!T.Mﬁ.ﬂﬂ
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WILLIAM BLAIR SALE OF STOCKS (continued)
May I, 1999 THROUGH July 31, 1999
MO SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PEK UNIT EXTENSION PROCEEDS COST (LOSE)
40300 POLMOGMT SYS CORPCO 050599 DONALDSON LUFKIN & 246123 120415900 2,151,192.08 -B57,033.05
3,000 ROBERT HALF INTL INC 071499 LEHMAN BROTHERS INC 18243 72.491.97 113,725.84 -4].233.87
26300 ROBERT HALF INTL INC U7-15-99  LEHMAN BROTHERS INC 1.599.27 636,351,594 096,906, 53 - 360644 59
34,200 ROBERT HALF INTL INC 07-16-99  LEHMAN BROTHERS INC 2.072.93 835,608.08  1.296474.58 A0, B 55
A0 R00 STERLING COMM INCCO  07-01-99  LEHMAN BROTHERS INC 243647 145063663 138661831 6501832
10,500 XILINX INC COM (15-07-99.  ABN AMRO SECURITIES 16.23 ARG ATA AT 314,499 .47 172, 074.00
461,100 14.843.960.86 15.521.49].27 77,5304
IRIDIAN ASSET MGT
1100 BREORG RAYCHEM CORP 05-20-99 BLACKFORD SECURITIE 15867 108, 660,38 91,269.85 18,390.53
0,700 #REORG RAYCHEM CORP  05-20-9%  JEFFERIES & COMPANY S4TR0 B3, 18R 44 315,028.19 68,160.25
1500 SREORG RAYCHEM CORP  05.21-99 BLACKFORD SECURITIE 179.10 122.658.65 103, 046,60 19,612.05
LI BALL CORP COM 05-14-99  HAMBRECHT & QUEST 701 G0, 095,24 46,969 98 13,129.26
155900 BELL ATLC CORP COM (6-25-99  DONALDSON LUFKIN & 6h7.27 937,399.34 901,250.56 36,148.78
4,200 BELL ATLC CORF COM (6-20-90  DONALDSON LUFKIN & 176.23 246 57377 238,065,19 B.507.58
16,000 CENTOCOE INC COM 07-21-99 GOLDMAN SACHS & COM 32.40 97171084 620,562.31 142, 148,53
2,900 CENTOCOR INC COM 07-21-95 MERRILL LYNCH PIERC 555 166,261.31 108,031.40 58.229.9]
10200 CENTOCOR INC COM (72299 HAMBRECHT & QUEST 19.54 586,007, 18 37097252 206,034 66
3,80 CENTOOOR INC COM 07-23-99. MERRILL LYNCH PIERC 7.24 217,070,850 141,558.39 7551241
3800 CENTOCOR INC COM 07-27-00 GOLDMAMN SACHS & COM 722 21641874 141.558.39 74.860.35
TAM CENTOCOR INC COM 07-28:90 GOLDMAN SACHS & COM 435 130,440,358 ES.680.08 44, 760,30
3,900 CENTOCOR INC COM 07-20-99  GOLDMAN SACHS & COM T35 217.369.00 14528361 T2,08539
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IRIDIAN ASSET MGT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M, SALE CONMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

2900 CENTOCOR INC COM 07-3-99  GOLDMAN SACHS & COM 5.4 16161712 108,001.40 A 385.72
0700 CIT GROUP INC CLAC 07-15-99  CITATION GROUP 545.31 A08.715.72 30037184 834088
LO00 COMCAST CORP CLASP  06-02-99 MERRILL LYNCH PIERC 1.98 59,388.02 J8.026,80 137122
TAM COMCAST CORPCLASP 04-03-99 MERRILL LYNCH PIERC 2.00 269, 698,99 26474728 4950171
3100 COMCASTCORPCLASP  06-04-99 MERRILL LYNCH FIERC f.42 192.51%.60 184,560,422 7.559.18
1000 COOPER IND INC COM (5-13-99  OPPENHEIMER & C0. | 5181 34,086,559 S0.897.81 3. 158.78
L0 COOPER IND INC COM 05-14-99 OPPENHEIMER & CO. | 5177 52.955.03 SOEST.AI 205722
2,600 COOPER NI INC COM 05-17-89  CITATION GROLUP 134.60 137,827 90 132.334.31 5.493.59
2500 COOPER IND INC COM U5-19-99  CITATION GROUP 12935 [ 30,239.65 127,244 52 2.995.13
1500 ELECTR DATA SYS CORP - 06.09-%9  MONNESS CRESPI AND T1.90 B6.870.35 000,19 | 2.B60.16
Toh ELECTE DATASYSCORP  06-10-99 RORERTSON STEPHENS .36 4635014 34.538.09 6,113.05
1900 ELECTR DATA SYS COHP  06-11-99 ROBERTSON STEPHENS 98.67 10998980 9A.746.24 16,243.56
100 ELECTR DATA SYSCORP  06-11-99 INVESTMENT TECHNOLO 320 5776.05 493401 B42.04
00 ELECTR DATA SYS CORP  06-11-99 BEAR, STEARNS. SECU 36,35 40,257.40 34.538.09 571931
2,100 ELECTR DATA SYS CORP  06-14-99 ROBERTSON STEPHENS 108105 121,249.95 103561427 17.635.68
400 ELECTR DATA SYSCORP  06-1599 ROBERTSON STEPHENS 20,75 23, 184.22 19,736.05 324817
2200 ELECTR DATA SYSCORP  06-16-99 ROBERTSON STEPHENS 114.25 127.126.71 1008, 548,28 18,578.43
1700 ELECTR DATA SYSCORP  06-17-99 ROBERTSON STEPHENS 58.32 99.483.74 R RTRX2 13.605.52
YA FIRST DATA CORP COM 05-2899 WEXFORD CLEARING SE 484,12 422.586.24 236,818.90 186,067 .34
BT FIRST DATA CORP COM 06-00-9% WENFORD CLEARING 5E 44821 395,61 1.46 21918343 17642801
2,700 FIRST DATA CORP COM 06-21-%  BEAR, STEARNS, SECU 135,30 128,791.91 68,022.45 61,769 46
T30 FORTUME BRANDSINC'C  05-06-99 PAINE WERRER GOVERN (R E-E 1L GORLGE 73,4569 2E.N52.76

2000 FT JAMES CORP.COM 05-28-99  PAINE WEHBER GOVERN. 10,25 747427 715257 =2TB.
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IRIDIAN ASSET MGT SALE OF STOCKS (continued)
May I, 1999 THROUGH July 31, 1999
MO SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
44000 FT IAMES CORP COM 06-01-99  CITATION GROUP 22552 165,254,956 17055659 -5, 30163
3,500 FT IAMES CORP COM (6-02-99  CITATION GROUP 174945 133,025.30 135,670.01 204471
f,5001 FT JAMES CORP COM 06-03-99  CITATION GROUP 33300 242,105.21 251.958.60 985339
2600 FTJAMES CORP COM 06-04-99  PAINE WEBBER GOVERM 13323 06,474 45 1ML T3 .24 -4, 308.99
1,300 FT JAMES CORP COM 06-07-99  PAINE WEBBER GOVERN fifh. 6l AR BUEIE 50.391.72 -, 49334
1,200 FT IAMES CORP COM 36-08-99  CITATION GROUP 6il.51 A5,007.13 46,515.43 -1 508,30
1,700 FT JAMES CORP COM 06-09-99  PAINE WEBBER GOVERN BT.T 6481577 65 89680 ST
10 FTIAMES CORP COM (B-10:99  PAINE WEBBER GOVERN 50.27 38,004,53 IR, 76286 -758.33
2600 GARTNER GROUPINCNE 07-15-%% LEHMAN BROTHERS INC 131.91 57.068.09 34.063.47 3.004.62
10AD0 GARTNER GROUPINCNE  07-23-90 DONALDSON LUFKIN & LXTE ¥ 2135.444.63 22041261 15.032.02
500 GARTNER GROUP INCNE  07-26-99 GOLDMAN SACHS & COM 25,34 11,495.71 10,396,582 1.098.8%
LRG0 GEM IYNAMICS CORFCO 071999 ALLEN & COMPANY, IN 041K 119,748 74 09.537 56 20121118
3200 GENDYNAMICS CORPCO  07-22-99 LEHMAN BROTHERS INC 167.31 21903268 175,177,839 43, 834,80
LT OEN DYNAMICS CORP CO 07-23.99 LEHMAN BROTHERS INC 5228 6f, [48.52 54.743.09 13,4058.73
N0 GEN DYNAMICS CORP 0 07-26-9%9  LEHMAN BROTHERS INC 15.68 20,0601 B8 16,422.93 366895
Xy GEN DYNAMICS CORP CO  07-26-99 INVESTMENT TECHNOLO 47.00) 50,943 67 A0 26874 10,674.849
LM GEN DYNAMICS CORPCO. 07-27-9  INVESTMENT TECHNOLD 5222 66,395.28 54, 74309 1164219
2.600 GEN INSTR CORP DEL C 01299 CITATION GROUR [34.00 119,764,774 86,346,205 I3 41845
O GEN INSTR CORPDEL C 07-15-50  DOMALDSON LUFKIN & 196 28,761 54 1992607 8833547
U GENZYME CORP SURGIC  07-07-99 {0,060 .75 w7 .58
1,600 GREENPOINT FNCL CORP 05-25-99  OPPFENHEIMER & CO. 1 51.85 55.137.19 5368042 | 456,77
200 GREENTOINT FNCL CORP  06-07-99 OPPENHEIMER & CO. 1 148.30 HE SR TA 97.295 76 1. 284,54
6,4 GREENFOINT FHNCL CORP 06-07-99  INVESTMENT TECHNOLO 32724 216,872.76 214, 72168 15108
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IRIDIAN ASSET MGT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NQ, SALE COMMISSION GAIN OR
OF SHS 155UE DATE BROKER PFER UNIT EXTENSION PROCEEDS COST (LSS}

16,400 LOCKHEED MARTIN CORF 05-11-99  CITATION GROLEP E42.79 BE2.582.03 GIR882.17 63, 700,76
8,400 LOCKHEED MARTIN CORP 05-12-89 WE‘%TMiNETET-t RESEARC £32.04 R60L615 08 316,98R.43 4362665
2700 LOCKHEED MARTIN CORP 05-13-99 BEAR, STEARNS. SECU 138,73 111,573.50 100,889, 14 0.684.36
1,500 LOCKHEED MARTIN CORP 05-14-90 WESTMINSTER RESEARC 77.08 6227417 56,605.08 5,669,059
9900 LOCKHEED MARTIN CORP 05-28-%9  CITATION GROUP 50838 400, 758,42 AT3.503.50 27.164.92
7000 LOCKHEED MARTIN CORP  0&-09-%  LEHMAN BROTHERS INC 35810 242,61 1.90 264,157.02 21,545,112
GO0 MEDIAONE GROUP INC C 05404-99  CITATION GROLIP 3163 48,664.07 M. T767.67 21,896.40
BB MEDIAUNE GROUPINCC  05-10-99  OFPENHEIMER & CO. 1 357,84 53504180 306685 21257485
7.000 MEDIAONE GROUP INCC  05-11-95 . CITATION GROUP J66.03 540,376,237 31228051 228, (86 86
4600 MEDIAONE GROUP INCC 05-12-.99 CITATION GROUP 241,97 A57.449.01 2052018.82 15223019
4,000 MEDIADNE GROUPINCC  05-13-99  CITATION GROUP 16307 241,749 46 138,299.64 101,449 82
#.200 MEDIAONE GROUPINCC  05-14-99  CITATION GROUP 431141 642, 18371 165.824.86 276,358,805
4300 MEDIAONE GROUPINCC 051799 CITATION GROUP 22604 330,940,158 191,634,958 13%,105,20
1 MEDIAONE GROUP INCC 05-17-99  INVESTMENT TECHNOLD 5326 T.732.24 246128 3.270.96
6,300 NEXTEL COMMUNICATIO  05-04£.99 MERRILL LYMNCH PIERC T08 239, 15577 1860316 53,142.61
2,300 NEXTEL COMMUNICATIO  0(6-29.99 MERRILL LYMNCH FIERC .66 109.648.15 6B, 933.40 40, 714.75
Q) NEXTEL COMMUNICATIO  06-30-99 MERRILL LYNCH PIERC 1.50 dd BEG.00 26,973,594 17.912.06
400 NEXTEL COMMUMICATIO 07-07-99 MERRILL LYNCH PIERC 66 1973266 11.988.42 774424
1300 NEXTEL COMMUNICATIO  07-08-99 MERRILL LYNCH FIERC 2.13 63,897.42 38,962.36 24.935.06
1200 NEXTEL COMMUNICATIO 07-00-00 MERRILL LYNCH PIERC 2.00 59,874 88 1596525 23,909,563
4000 WEXTEL COMMUNICATIO 07-12-99 MERRILL LYNCH PIERC [k 0360440 PG ER 17 B3,720.24
1800 NEXTEL COMMUNICATION 07-13-99 MERRILL LYNCH PIERC EFEY 10108803 25 0444 08 aa 4305
2 NEXTEL COMMUNICATION  O7-15-99 MER'R.‘I!I..I. LYNCH PIERC 3.6_-5 1065, 552 G 55,542 (5 4’9.@':50.1.'3
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IRIDIAN ASSET MGT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKEK PEK UNIT EXTENSION PROCEEDS COST (LOSS)
5000 OMLINE RES & COMMUNI  D6-04-99  J.P. MORGAN SECURIT 250 74,997.50 T0,000,00 4,997.50
500 OWENSILLINCCOMNE 050399 FIRST BOSTON CORPOR 2549 14,448.86 13,500.64 945 22
1400 OWEMS ILL INC COM MNE  05-06-99  FIRST ROSTON CORPOR 173.37 100,883.13 01.804.36 9,078.77
4000 OWENSILL INCCOMNE  05-07-99  FIRST DOSTON CORPOR T3 06 I18,379.24 105.005.13 10,374.11
TA500 OWENS ILL INC COM NE 05-10-%9  FIRST BOSTON CORPOR AR 48 223194402 202 50463 21,4339
2,900 OWENS ILL INCCOMNE  05-11-90  FIRST BOSTON CORPOR 147 88 86,1 14.65 7830372 TR1083
2,700 OWENS ILL INCCOMNE  05-12-99  FIRST ROSTON CORFOR 137.57 76,862.65 7290347 1,959,148
2600 OWENSILL INCCOMMNE 051399 FIRST BOSTON CORPOR 132,42 72,431.76 70,203,133 2,224.43
1RO OWENS ILL INC COM NE 05-12-m9  CITATION GROUP Q167 449 84501 a8.602,3] 1.242.70
B0 OWENS ILL INC COM NE (5-17-90  FIRST BOSTON CORPOR 40,74 2204934 20 60,03 s ]
500 FE CORP PE BIOSYSTEM  05:06-99 DONALDSON LUFKIN & 26,77 £3,015.68 4223196 10, 78372
J00 PECORP PEBIOSYSTEM  05.12.99 DB CLEARING SERVICE 16,11 33,209.25 25335.17 7.870.08
(%1 PECORFP PE BIOSYSTEM  05-13-99 DB CLEARING SERVICE 537 10,797 52 #4460 235113
501 PREOCORP FE BIOSYSTEM 06-21-99 DB CLEARING SERVICE 2693 57.677.72 42.23] %% 15,445, 76
200 PECORP PEBIOSYSTEM  (6-22-%. DB CLEARING SERVICE 1078 23.189.22 16,292,784 6,296.44
50U PE CORF FE BIOSYSTEM.  (6-29.99  BEAR. STEARNS, SECU 2637 55.860.18 42.231.96 13,637.22
A PECORF PE BIOSYSTEM  07-01-99 DR CLEARING SERVICE 16,18 35.104.43 25.339.17 0.765.26
000 PECORP PE BIOSYSTEM . (7-02-99  BEAR, STEARNS, SECU 53.97 118,946.01 £4,463.91 14,482.12
A FECOREPEBIOSYSTEM  07-06-99 DB CLEARING SERVICE 2702 &0,416.38 4223196 [R, 18442
2000 PE CORP PEBIOSYSTEM  07-07-99 DA CLEARING SERVICE 1081 2405229 16.892.78 7.159.51
A PE CORFP PE BIOSYSTEM  07-08-99 DB CLEARING SERVICE 16.19 15,534,74 15,190,117 10, 195.57
600 FECORFFE BIOSYSTEM  07-1299 DR CLEARING SERVICE 3241 71,979.53 50,678.35 21,300.1%
500 PECCORP PEBIOSYSTEM  07-1390 DB CLEARING SERVICE 27 61,421.23 4223196 LB, 1§9:27
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IRIDIAN ASSET MGT

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M SALE COMMISEION GAIN OR
OF SHS 15511E DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

500 PECORP PE BIOSYSTEM  07-14-99 DB CLEARING SERVICE 27.03 60,643.42 42231 96 1841146
1000 PECORP PEBIOSYSTEM  07-15-99 DB CLEARING SERVICE 0l 123,038 49 2446391 38,574,580
40 TE CORP PE BIOSYSTEM 07-16-99 DB CLEARING SERVICE 2164 49, 1 16.08 33.785.50 15,3352
500 PE CORP PE BIOSYSTEM 071988 DR CLEARING SERVICE 4328 R 27496 67.571.13 30, 703.83
500 PECORP PEBIOSYSTEM 072099 DR CLEARING SERVICE 7.2 6049638 42.231.96 18.264.42
M PECORP PE BIOSYSTEM 07-21-99 DB CLEARING SERVICE 10.81 24.002.73 16.892.78 T.109.95
N PECORPPEBIOSYSTEM  07-22-9¢ DB CLEARING SERVICE 1618 A5.285.33 25335107 Y046 16
Il PECORP PE BIOSYSTEM  07-23-99¢ DB CLEARING SERVICE 5.39 1.553.02 544539 30663
500 PE CORP PE BIOSYSTEM 07-26-95 DB CLEARING SERVICE 26,85 327.06 42,2319 1208509
2.0 PE CORP PE BIOSYSTEM 072799 DB CLEARING SERVICE 10888 116,029, 10 AR.6R7.01 37340199
1,500 PECORP PE BIOSYSTEM (7-28-99 DB CLEARING SERVICE 77.88 B6 13477 63,347.93 12.786.84
1500 PECORP PE BIOSYSTEM  (7-20-9% DB CLEARING SERVICE 98.61 107.,978.33 30,240, 72 11.7137.61
1200 PECORPPE BIOSYSTEM  07-30-99 DB CLEARING SERVICE 62.26 67 466,06 50,6735 16,787.71
1600 SCIENTIFIC-ATLANTA 1 05 1899 COWEN AND COMPANY #1092 5744304 36,556, 14 20 R8G90
1,800 SCIENTIFIC-ATLANTA | 05:19:90 CITATION GROUP 9733 69,641.22 4341042 26,230.80
2,700 SCIENTIFIC-ATLANTA | 05-24.50 DONALDSON LUFKIN & 138.34 99.922.85 61 68849 38,234.36
1600 - SCIENTIFIC-ATLANTA I 05-2799 DONALDSON LUFKIN & 18430 128,52 | 46 8225132 46,270,14
4,500 SCIENTIFIC-ATLANTA | 05-268-99 DONALDSON LUFKIN & 230,34 159,940.86 10281415 ST126.71
3800 SCIENTIFIC-ATLANTA | O6-001-99  CITATION GROUP 194,44 132, 586.30 B6.B20.84 46,065 66
1,500 SCIENTIFIC-ATLAMTA | 6-02-9%  CITATION GROLIP 43468 2RO RI602 154 204 500 9563242
2800 SCIENTIFIC-ATLANTA | 06-03-99  CITATION GROUP 143.23 96.750.77 53,971.25 32.777.52
1000 SCIENTIFIC-ATLANTA | D6-04-99  DONMALDSOMN LUFEIN & S04 13 006 46 22 547.59 1114887
1A RCIENTIFIC-ATLANTA L -U7-99  RORALDSON LUFKIN & i 54,350,02 A6,356004 17, TO8.E8

1T saquiapdag

Q£z



IRTDIAN ASSET MGT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N, SALE COMMISSION GAIN OR
OF 515 ISS1UE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LSS

B200 SCIENTIFIC-ATLANTA | {60990 DONALDSON LUFKIN & 41911 272,603,9% 187,350.23 25,253.76
5,000 5LM HLDG CORP COM 5T 06-01-%2 FRIEDMAN BILLING AN 257.00 208, 743.00 221.139.40 =11.39%.40
2900 SLM HLDG CORP COM ST 06-02-99  CITATION GROUP S0E. 84 415,600,949 437 .856.01 =22,255.002
2R3 SLM HLDG CORP COM ST 060399 CITATION GROLUIP 1,454.65 1, 188,025,498 1,251,648 98 63 623,50
2700 STORAGE TECH CORPCO  07-13-99  SOUNDVIEW FINANCIAL 13727 67.711.57 58,930.29 =21.218.72
900 STORAGE TECH CORPCO 07-14-99 SOUNDVIEW FINANCIAL 45.70 T2 ARTA 064343 -T.1535.80
HH STORAGE TECH CORP CO 07-29-9% FIRST ALBANY CORFOR 1521 6.027.09 9.E81.14 =3,B54.08
T TANDY CORP COM 050649  DONALDSON LUFKIN £ ES C Te 53,398 41 9,198.3) 2400010
A0 TANDY CORP COM 151399 FAHNESTOCK AND COMP 7389 11643187 38.296.61 5803526
LI TANDY CORP COM o-18-% DB CLEARING SERVICE 58.26 97.404.33 45,8R3.05 5158128
700 TANDY CORP COM 06-21-99 DB CLEARING SERVICE LT[} 62,763.12 20,198.31 3356481
12060 TANDY CORP COM (-29-99  [OR CLEARING SERVICE 61.93 57.54 1.7 25,027:12 AL 51395
1200 TANDY CORP COM 06:29-99  FAHNESTOCK AND COMP 6l.41 57,057.01 2502712 3202989
J100 TANDY CORP COM 06-30-99 DB CLEARING SERVICE 160,04 I 50,931.48 i, 653,39 B6,278.00
L TANDY CORP COM 7-01-% DB CLEARING SERVICE 5684 S 94305 2294153 32,000.52
220 TANDY CORP COM 070299 DB CLEARING SERVICE 11387 11595593 45, 8B83.05 0072 8
1200 TANDY CORP COM 07-06-9% CITATION GROUP 6219 6351817 2502712 40,491.05

L I00 T TANDY CORP COM (70799 GOLDMAN SACHS & COM 56.93 57800934 Z2.941.53 486761
KK TANDY CORF COM 07-12-99 MORGAN STANLEY & CO 51.86 55,600.74 085593 34,744 81
LK) TANDY CORP COM 07-1399  FLURMAMN SELZ MAGER D 103 68 P31 12 41,7187 G6.419.25
LE00 TANDY CORP COM 07-14-99  FURMAN SELZ MAGER D 9326 97.463.30 37540068 59,924,623
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IRIDIAN ASSET MGT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO, SALE COMMISSION GAIN OR
0OF SHS IS5LUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST {LOSS)

1,100 TANDY CORP COM 07-15-99 FURMAN SELZ MAGER D 56.97 58.919.97 22.93].53 315.978.44

I, 106 TANDY CORPCOM 07-16-99  FURMAN SELZ MAGER D 57.04 GOETAED 22 041,53 37.935.27
1,100 TANDY CORP COM (7-19.59  FURMAN SELZ MAGER D LT G0,250,70 2294153 37,3017
1,200 TANDY CORF COM 07-23.99 DONALDSON LUFKIN & 61.99 59.372.93 2502712 3434581
31700 THREE COM CORPCOMM  07-26-99 MERRILL LYNCH PIERC n: 80,563,713 110,791.14 «20,227.41
2000 THREE COM CORP COMM  07-27-99 MERRILL LYNCH FIERC 1.66 49.535.%4 SBETI0 -10,351.16
1200 THREE COM CORP COMM  07-28-99  MERRILL LYNCH PIERC 264 79.025,52 9581936 16,793 &4
3,700 THREE COM CORPF COMM.  07-29-99 MERRILL LYNCH PIERC 303 00,887, 10 LI0,791.14 -19,904.04
5400 THREE COM CORP COMM  07-30.09 MERRILL LYNCH PIERC 433 12967937 161,695 18 3201581
2,000 USAIR GROUP COM 05-27-99  ROBERTSON STEFHENS 103.20 95, 71340 97,930,560 22720
1,700 USAIR GROUP COM 15-28-99  DONALDSON LUFKIN & 87.76 52,468 44 £3.24|.01 ~Ti2.52
11200 LS AR GROUP COM [5-25-09 ROBERTSON STEPHENS 57809 542,058 .55 54841139 -f1,352.84
G100 LS AIR GROUP COM 06-01-9%  ROBERTSON STEPHENS 470,06 451,228 46 445,584.25 5.644.21
14,400 UN CARBIDE CORP COM 05-28-99 LEWCO SECURITIES T44.37 730,320.59 794,920,32 =64, 599,73
10,800 UN CARBIDECORPCOM  (6-01-99 CITATION GROUP 55835 5449795 61 506, 191,24 46,304 63
2800 US IND INC NEW COM 05-28-9%  PAINE WEBREE GOVERN 141 68 49.996.80 A8,000.64 |, S 1 6
FR00 LIS IND INC NEW -COM 06-01-89 CITATION GROUP 19227 G7.684.080 65,1 5444 2.499 65
B0 US IND INC NEW COM 06-02-59  PAINE WERHRER GOVERM 4048 14,159,.52 13,723.04 436,48
600 LIS IND NG NEW COM 06-03-99 MERRILL LYNCH PIERC R0.94 27.919.06 2744608 472,98
BOD U5 IMD INC MEW COM D040 CITATION GROLUP 40546 13,759.54 13,723.04 36.5
LA0D LS IMD MO NEW COM 6-30-99  PAINE WEBRER GOVERN 6375 222455 2200 04 34.61
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IRIDIAN ASSET MGT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION _PROCEEDS COST (LOSS)
1,500 US IND INC NEW COM 07-02-99 MONTGOMERY SECURITI 75.82 24,518.08 25,730.70 -1.212.67
549 800 2535485030 2047487028 4,879,980.02
FIDELITY MGMT
5.050 VODAFONE AIRTOUCH PL  07-02-99 GOLDMAN SACHS & COM 286.70 102549455 601,1512 33438143
10300 ALBERTSON S INCCOM  07-1399 DB CLEARING SERVICE 53341 55174538 S6R94557  -17,200.19
614,200 ALLIEDWASTE INDSIN  07-13.99 GARDNER RECH & CO. 3.248.56 115327592 125275588  -99,479.96
14,600 AMER HOME PROD CORP  06-10-99  INVESTMENT TECHNOLO 31783 77439467 42719784 347,196.8)
6,200 AMER HOME PROD CORP  06-10-99 GARDNER RECH & CO. 32094 INTS082 18141278 146338.04
15600 AMER HOME PROD CORP 072899 SMITH BARNEY INC 806,87 R05,00141 45645797  34B5TIM
21,600 AMER HOME PROD CORP  07-28-99 CITATION GROUP 110700 LIOBR74.60 63201872 47685588
13,000 AMER ON-LINE COM 05-06-99 GARDNER RECH & €O 02,94 1.58B.547.02 3090895 128363807
7,500 AMER DN-LINE COM (4-04.99  FIRST BOSTON CORPOR 402 61 82772039 I75909.01 65181138
4,500 AMER ON-LINE COM 060799 BEAR, STEARNS, SECU 7180 S13,740070 10554540 428,19530
51,500 BEST BUY INCCOMSTK  05-18:99 FURMAN SELZ MAGER D 265211 231057339 1,189.661.52  1,120,911.87
200 CERIDIAN CORP COM 05-03:99  FIRST BOSTON CORPOR 10,24 7,156.68 161793 3,538.75
100 CERIDIAN CORP COM 05-03-99  INVESTMENT TECHNOLO 213 3,607.25 1,808.97 1,798 28
400 CERIDIAN CORP COM 050399 ALEX, BROWN & S0NS, 20,49 14,407.15 7.235.87 707128
18200 CERIDIAN CORP COM 05-04-99 GARDNER RECH & CO. 930,27 607,13355 32923191 27790064
14,600 CERIDIAN CORP COM 7-01-99  PIPER JAFFRAY INC 74576 47192924 26410911 207,820.13
10,100 CLEAR CHANNEL COMM  05.07-99 BERNSTEIN, SANFORD 527,97 688,327.38  4NRSE7.50  199,730.88
7000 CLEARCHANNEL COMM  05-11-99 RERNSTEIN, SANFORD 412.54 52561370 38206250 14345120
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FIDELITY MGMT

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

WO, SALE COMMISSION GAIN OR
OF SHS I55UE DATE BROKER FER UNIT EXTENSION PROCEEDS COsT {LIOSS)

10,050 CLORGX COCOM (5-12.%  BERMSTEIN, SANFORD 538.27 [ 07233943 816,303.01 256,036.42
A1 CLORDX CO COM 05-12-9% DB CLEARING SERVICE 32667 624971495 495 467 50 | 54,247 45
22300 COMPLUWARE CORFCOM  07-14-99 )P MORGAM SECURIT 1388 T16,363,62 S0XA1573 212,747.89
9T COMPUWARE CORPCOM  07-22-99  JEFFERIES & COMPANY 873 261,891.27 219.061.55 42.829.72
18750 COMPUWARE CORPCOM  07-30-99  GOLDMAN SACHS & COM 1701 SIDZ2R0E  424,121.24 B6, 106,84
6,120 COMPUWARE CORFCOM  07-30.99  GOLDMAN SACHS & COM 5.53 16561697  138.212.03 2740404
5700 CORNING |NC COM 05-12-99 1B MORGAN SECURIT 106,00 320,677.00 28553503 44, 141.97
4500 CORNING INC COM 051399 LF. MORGAN SECURIT 21370 260.622.75 225.422.40 3520035
1500 CORNING INC COM 05-14-99 1P MORGAN SECURIT 225 217.273.45 19536608 2190737
Bl CORNING INC COM 05-18-99 1P MORGAN SECURIT 41,45 4321135 4007509 3136326
1400 CORNING INC COM 05-1999  LP MORGAN SECURIT 73,50 74.5914.02 70,131.41 478281
6,000 CORMING INC COM U520 1P MORGAN SECURIT §34.20 875.160.36 B06.511.23 H8.649.13
2900 CYTEC INDCOM 07-30:99  WARBURG DILLON READ 14751 T4 0ES.59 B2.877.02 -TEEE A3
h M EMC CORP MASS COM 05129  AREL NOSER CORPORAT 144,50 674.852.83 40,090, 12 534,762,710
13,500 GANNETT INC COM 06-11-% MORGAN STANLEY & CD 0712 952 60158 B653.044.64 455604
200 GANNETT INC COM 07-22.90 BEAR, STEARNS, SECU 24| 1523459 12.755.85 7448 74
TS GAD INC COM 05-11-9 MORGAN STANLEY & CO 190 65 468,900, 10 [%3 050,79 285 84931
4,400 GAPINC COM 05-12-90  MORGAN STANLEY & C0O 11910 277 587 18 i07, 389,50 165, 19738
10,100 GAPINC COM 05-13-99  MORGANM STANLEY & CO 9800 625,921.56 246,508 40 17941316
I GAPINC COM -390 0.00 23 43 814 1429
G0 GENZYME CORP SURGIC  O7-001-%9  FIRST BOSTON CORPOR e 256143 26659 _705.16
T GENZYME CORP SURGIC  07-02-99  FIRST BOSTOMN CORPOR 010 285093 AR 960,09
G GENZYME CORPSURGIC 07-06-09 FIRST BOSTON CORPOR 0 FARN A 3264059 100515
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FIDELITY MGMT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NI SALE COMMISSION GAINOR
OF SHS 1SSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST [LOSS)
I GENZYME CORESURGIC  07:06-99 .00 4 047 303
100 GEMZYME CORP SURGIC 0740799 FIRST BOSTON CORPOR .02 356:23 544.43 1842
2,000 GENZYME CORPSURGIC  07-07-29  KNMIGHT SECURITIES L 027 786213 10,888 64 302631
00 GENZYME CORF SURGIC  07:08:99  KNIGHT SECURITIES L 0.1 1,248.31 180002 56271
141 GENZYME CORF SURGIC  07-09-99  KNIGHT SECURITIES L 0.02 59262 TGT.65 17503
10 GENZYME CORP SURGIC  (07-22-99 KNIGHT SECURITIES L 0.01 6249 544 805
44400 HLTH MGMT ASSOC INC  06-23-99  GOLDMAN SACHS & COM 2,237.38 519,138.50 48537670 33.761.80
#3797 HLTH MGMT ASSOC INC  07-30-99  WEEDEN AND & €O 3.375.54 706,318.01 QI6061.08 20974307
§,400 HSEHD INTL INC COM 07-22-99  FOX FITT BELTON 431,08 101,678.08 334.484.92 57.193.16
12,700 INTL BUSINESS MACHC  07-21-99  MONTGOMERY SECURITI 629,19 1.024,545,58 67995510  944.8R9.4R
100 JOHNSON & JOHNSON CO 05-03.99  LEHMAN BROTHERS [NC 533 0. 744,67 638040 136427
1,300 JOHNSON & JOHNSON ©O  05-03-99 MORGAN STANLEY & €0 95.85 | 75.404,15 114.847.24 6055601
5,500 JOHNSON & JOHNSON CO. 05-03-99  LEHMAN BROTHERS INC 9180 S33 B65.70 150,022 11 182.747.09
BN JOHNSON & JOHNSON €O 05-03-99  INVESTMENT TECHNOLO 18 59 T7.644.45 5104322 26601123
GO0 JOHNSON & JOHNSONCO 050399 LEHMAN BROTHERS INC 1196 S5.618.04 I5:282.4] 2033563
200 JOHNSON & JOHNSON CO 050399 PRUDENTIAL SECURIT] 1065 10343 3050 S
300 JOHNSON & JOHNSONCO. 05-03-99  INVESTMENT TECHNOLD .98 1131-199“2% IE-‘Il-'I-Ir"'I wllsi!.ﬂ;&

AMHN JOHNSON & JOHNSON CO 050399 MORGAN STANLEY & O 213,03 1gﬂ~ﬁrq.|? :!'iﬁ“' EIE 3 458,
9,600 LINEAR TECH CORPCOM  07-13-99 DONALDSON LUFKIN & e o S ik
. i 2 596, 183, 16311 419,431,786

BAN LINEARTECH CORPCOM. 072699 DONALDSON LUFKIN & 17.47 52393253 16026773 3

8300 MICROSOFT CORPCOM 051199 DONALDSON LUFKIN & 540 A SRRk
13200 MONSANTO CO COM 06-07-99  FIRST UNION CAPITAL dan WPRRDS 1) Sl RIS
7700 MONSANTO COCOM 07-3099  WEEDEN AND & C0 T8.50 554,306.26 507,32R.04 4697812
1,557.30 147727798 | 44895961 2831837
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FIDELITY MGMT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NU. SALE CONMMISSION GAIN OR
OF SHS IS5UE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LDES)

10 NEWELL RUBBERMAIDIN 07-16-99 INVESTMENT TECHNOLD 2.15 4,491 60 43971 G4 .89
W NEWELL RURRERMAID IN  07-16-99 DR CLEARING SERVICE 1545 13.463.76 13,150,102 27364
0 NEWELL RUBBEEMAIDIN 07-19-90 DB CLEARING SERVICE 10,340 BOT8.04 £.79342 184 .62

100 NEWELL RUBBERMAID IN 07-20-99 DB CLEARING SERVICE 5.15 4, 439.65 4,396.71 4204

200 NEWELL RUBBERMAIDIN 07-21-99 DUNALDSON LUFKIN & 10,30 B.735.24 R.703.42 =5E.18
300 MEWELL RUBBERMAIDRNIN 07-22-99  DONALDSON LUFKIN & 15.44 12,951.61 13,190,012 -235.51

100 NEWELL RUBBERMAIDIN 07-22-99 DRONALDSON LUFKIN & 515 4 348,85 a,396.71 4786
200 NEWELL RUBBERMAIDIN 07:23-99 DONALDSON LUFKIN & 10.29 8,435.33 B.793.42 -358.09
1,600 NEWELL RUBBERMAIDIN 07-26-99 DONALDSON LUFKIN & 8222 66,4 14.90 7034733 -31.932.43
14,100 NEWELL RUBBERMAID IN 07-27-99 DONALDSON LUFKIN & 72558 6663164 61993587 -3,304.23
26,600 MORDSTROM INC COM 07-30-99  FURMAN SELZ MAGER D 135827 846,516,713 1,092,191 .87 =245,675.14
2800 NOVELLUSSYS INCCOM  06-23.99 MONTGOMERY SECURITI 618 165, 178.82 166545860 18,630.22
9400 NOVELLUS SYSINCOOM (6-25.99 FIRST BOSTON CORPOR 19.51 58513049 550,127.43 26,003.06
£000 NOVELLUS SYSINCCOM  (6-25-99 MERRILL LYNCH PIERC 16.54 405 98146 475,853 14 20, 13032
9000 NOVELLUSSYS INCCOM  07-19-829 MORGAN STANLEY & CO A BILAIT 1) 53533478 T6,082.33
Q000 NUCOR CORPCOM 07-22.99  FIRST UNION CAPITAL 51030 491,155.28 570,748.00 -70.502.75
10,000 OMMNICARE INC COM DR-U7-90  FIRST BOSTOMN CORPOR 50646 193,000, 54 203,099,72 =10,06(0, 18
2000 OMNICARE INC.COM 06-0%-99  FIRST BOSTON CORPOR 202.60 77.512.60 £1,230.76 3,718,186
2000 OMNICARE INC COM 06-09-99  FIRST BOSTON CORPOR 106,33 N TH367 42,637,716 2844, 09
600 OMMNICARE INC COM 06-10-99  FIRST BOSTON CORPOR wnaT 10,932.11 1218222 =1,25001 1
2500 OMBNICARE INC COM [-11-99  FIRST BOSTON CORPOR 126.50 A4 BT73.50 50,759.24 -5, 88574
Qo0 OMHMNICARE 1MC COM (5-14-09 FIRST BOSTON CORPOR 45.54 16,154 465 _IB.ZTGI.!S -2, 115,92
RLE00 OMMNICARE INC COR Do-15-5 FIRET BDETOMN CORFOR | BT 81025565 li!a_;:ﬂ].l! =123,0017.48
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FIDELITY MGMT

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

M. SALE CONMMISSION GAIN OR
OF S5 ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

5300 ORACLE CORFCOM 05-06-99  GOLDMAN SACHS & COM 4.33 129, 845.67 98 628,36 11,217.31
5400 ORACLE CORP COM 05-06-99 MERRILL LYNCH PIERC 4.46 133,645.54 1060, 48927 33, 156,27
2600 ORACLE CORP COM 05-06-99 PRUDENTIAL SECURITI 215 6434785 45.383.72 15,964.13
5400 DRACLE CORF COM 05-06-99  PRUDENTIAL SECURITI 4.45 133, 308.05 1080, 4849.27 J2EIETE
5400 ORACLE CORP COM 015:06-99  FRUDENTIAL SECURITI 446 133,645.54 1000, 489,27 3315627
7300 ORACLE CORP COM 05-06-9% WARBURG DILLON READ 6.03 180,668.97 135,846,461 44,822,356
ST.500 ORACLE CORP COM 05-14-%% MORGAN STANLEY & CO 45,17 [ 35,796,538 107002465 28477393
17,500 PEFSICO INC COM 05-07-7. GARDNER RECH & CO. 896,25 636,453,735 472,270.52 164,183.23
1€400 PEPSICOINC COM 06-09-99  BERNSTEIN, SANFORD 737.03 50098921 ARELLLAT 121.37%8.04
6300 PFEIZER INC COM 06-10-9%  MONTGOMERY SECURITI 3523 627.421.27 413,798,714 213,622,531
1K PROVIDIAN FINL CORP 15-20-9%  GARDNER RECH & CO. 91,13 183.650.94 B7.371.00 96,3199
4400 PROVIDIAN FINL CORP 052099 INTERSTATE/IOHMSON 23518 454.978.70 226.136.74 218.641.96
4400 OWEST COMMUNICATIO  05-03-99  INSTINET 10027 67,756 39 162,52].48 20523541
9K COWEST COMMUNICATIO  05:03-99 MORGAN STANLEY & CO 252 15,597 48 F A 42,3534 45
2300 QWEST COMMUNICATIO D5-04-99  INSTINET 5247 193,843,085 B4, %54 41 I8, 858 64
7800 OWEST COMMUNICATION  05-06-99  INSTINET 178,78 683,120,172 28E,106.26 395,014 46
3500 SAFEWAY INCCOM NEW  05-25.99 GARDNER RECH & CO. L2236 1 L19.472.08 54270479 576,767.30
10,600 SARA LEE CORF COM 06-2%-09 DB CLEARING SERVICE 538.07 241,507.63 24218128 -673.65
13,70 SARA LEE CORP COM 06-29-99 DR CLEARING SERVICE 69549 J13855.15 313,007.87 94728
9.400 SARA LEE CORPCOM -30-99 DB CLEARING SERVICE 477.09 212,173.47 214,764,537 =2 59106
8700 SCHLUMBERGER LTD'CO  (07-30-00  BERNSTEIM, SANFORD 45245 337,854,558 40978118 12807837
34200 STAPLESING COM 052099 SCHWARB, CHARLES 32.82 LE4,513.36 ITHTISS G, 541 81
HIFA00 - LIS BANCORF DEL INCC' 05-24.09 NEURERGER AND BERMA a5 165,785.54 403,197.60 341200
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FIDELITY MGMT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N SALE COMMISSION GAIN OR
OF 5H ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST {LOSS)

204000 US BANCORP DEL INCC 05-25.990 SMITHBARNEY INC 109281 GE2 9h4.61] 754,019 89 -71,055.28
0,000 WA MUT INC COM 05-189% ROBERTASON STEFHENS 1,590.39 | 20998881 1,257,049.3] -7, 060,50
3,700 WA MLUT INC COM 05-19-99 ROBERTSON STEPHEMS 189,83 42, 516.50 150,034 492 -5.518.12
9000 WA MUT INC COM 05-20.90  ROBERTSON STEPHENS 46713 A63 43004 364 (04, 80 -5.574.16
Q600 WA MUT INC COM 15-21-99 ROBERTSON STEPHENS 49257 37644375 8032719 12,836 04
1000 WA MUT INC COM 05-24-99 ROBERTSON STEPHENS 15393 117.488.37 121,645 93 4,161 .56
6500 WA MUT INC COM 05-25-99 SMITH BARNEY INC 133.50 254.497.70 263,574 86 S0T7 16
1100 WA MUT INC COM 05-26-90  SMITH BARNEY INC 56.43 4277273 44,604 .93 -1, 83225
LI WA MUT INC COM (15-27-%%  SMITH BARNEY INC S6.43 4263248 44, 604,98 -1 97250
300 WA MUT INC COM 05-28-%  SMITH BARNEY INC 1539 11,541.45 12,164.99 -623.54
900 WA MUT INC COM 06-03-7 SMITH BARNEY INC 46.14 33,982.95 36,404 938 -2, 512,03
2,100 WA MUT INC COM 06-04-90  SMITH BARNEY INC 107 .66 79, 504.87 RS, 15495 -5.550.08
L&D WA MUT INC COM 06-07-99 SMITH BARNEY INC B2.07 61, 718.89 64,879.96 =3 160.07
LB WA MUT INC COM 06-08-90  EMITH BARNEY INC 92.32 69.355.28 T72.989.96 -3,634.68
800 WA MUT INC COM 06-09-99  SMITH BARNEY INC 41,04 30,954 32 3243998 -1.445.66
TOO WA MUT INC COM 06-10-99  SMITH BARNEY INC 35.90 2, 7002 |4 I8.384 94 -1,682 84
1300 WA MUT INC COM 06-11-99 SMITH BARNEY INC 66,62 48, 406.09 52,714.97 -4,308 84
A0 WAMLET INC COM O6-14-99  SMITH BARNEY INC 123.00 B9.815.56 97.319.95 =7,504.39
SO0 WA MUT INC COM 06-15-99  SMITH BARNEY INC 25672 1833438 2,274.99 -1,940,61
2500 WA MUT INC COM 06-15-99 SMITH BARNEY INC 128.10 Q285215 101,374.95 -8, 572 R0
10,500 WA MUT INC COM D6-16-99  EMITH BARNEY INC 537.49 373.900.91 42577477 -5 1.873.86
16,500 WAL-MART STORES INC  06-2599 MONTGOMERY SECURITL 849:10 722.057.15 251,727.66 470,329 .49
050 WALT DISNEY OO O0M O7-16-99  MORGAN STAMLEY & CO AR3.53 26732297 26170181 562016
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FIDELITY MGMT

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

24,500 WALT DISNEY COCOM  07-16:99 MORGAN STANLEY & CO 1.247.82 683,060.01 67491519 §153.84
B300 WASTE MGMT INCDELC 070790 CITATION GROUP 42524 W6T0630  AI00RI6E 2337738
40 WASTE MGMT INCDELC  07-07-99  CITATION GROUP 20.59 17.479.41 15,907.65 1,571.76
12200 WASTE MGMT INCDELC  07-07-99  CITATION GROUP 62427 42734041 48518323 .57,838.42
1900 WASTE MGMT INC DELC 073099 CITATION GROUP 198.35 0011667  1S5099.56  .54.952.89
15700 WASTEMGMT INCDELC  07-30.99  CITATION GROUP 798.45 40251257 GMATSIA 22186257
4,400 XERDX CORE COM (7-26-99 PRUDENTIAL SECURITI 2731 21901897 2893879 19,9198
33460 XEROX CORP COM 07-27-99 OFPENHEIMER & CO. | L7813 165190188 181702091  -165,119.03

1,295,500

HOLLAND CAP MGMT

5175 GTE CORF COM

10,625 GTE CORF COM
10475 PHILIP MORRIS COS IN

26,275

ARIEL CAPITAL MGMT
69275 #REDRG AMER MEDIA IN
LMK BRADY CORPCL ACOM
11,200 CENT NEWSPAPER INC C
2IH) CENT NEWSPAPER INC C

3344826623 19.B96.66502  13,551.60] 3]

07-01-%  BHF SECURITIES CORP 24574 385,528.26 2500652 16052174
07-02.99  BHF SECURITIES CORP S04.110 778,636,770 46156992 316,666, 78
07-0f-9%  CORRESPONDENT SERVI 485.05 A09,349:33 426.512.61 =17 16328

PATA514.29 1113 488.05 460,0025.24

(- 10-94 (LMY SIGASI500 591635733 =331,432.33
070699 GARDNER RECH & CO. 7939 41,43836 1230596 S 13340
l6-14-%0 GARDNER RECH & CO. HE5.63 4081 14:37 22734201 IROLTT2 36
O6-15-%9. CAPITAL INSTITUTION 177.53 105,672.47 3886534 46,807.13
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ARIEL CAPITAL MGMT

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, SALE COMMISSION GAIN OR
OF SHS I8S1UE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
T300 CENTNEWSPAPER INCC  07-06-99 BEREAN CAPITAL INC 447 6% 289.72732 148,175,086 140,552.26
14200 CENT NEWSPAPER INCC  07-12-99 WILLIAMS CAPITAL GR 87194 59731158 28R 230 094 08 02064
9000 ECOLAB INC COM 05-03-99  FC FINANCIAL 55283 ARL 21607 110,084,17 273,131.90
14,400 ECOLAB INC COM 05-07-99  FC FINANCIAL 740,29 607, 786,43 177,734 67 430,051, 76
5000 ECOLAB INCCOM 05-10-9%  FC FINANCIAL T .03 200,504 97 61,713.43 148,791 54
6,500 ECOLAB INC COM 05-20-99  FC FINANCIAL KL R X72 30580 0,227 45 19207835
9400 ECOLAB INC COM 05-25-99  FC FINANCIAL 57724 196,572.76 116,021 24 280,550 .52
5,300 ECOLAB INC COM (15-27-% GARDNER RECH & CO. 32544 22T 6541623 15735547
7,500 ECOLAB INC COM 00-00-9%  FC FINANCIAL 460.69 320,044.31 92.570.14 12747417
15,000 ECOLAB INC COM D6-03-79 GARDNER RECH & CO, T71.88 655 497 62 185,140.28 470,357 .34
5000 ECOLAB INC COM O7-02-99  BLAIR, WILLIAM & CO 30718 21490132 61,713.43 153,187,589
4600 ECOLAE INC COM 07-06-7%  GARDNER RECH & CO. 282,64 198,622 74 56,7760:35 141,846:39
3000 ECOLAR INC COM 070899  BROADCORT CAPITAL C 154.36 130,642.04 37,028 06 031.613.98
5400 BECOLAR INC COM 07-09-99  PRYOR, MCCLENDON, C 331.70 230,617.12 66,650.50 163,966.52
7000 ECOLABR INC COM 07-12-%9  PRYOR, MCCLENDON, C 429,87 29561203 86, 30880 209.213.23
1,000 ECOLAB INC COM 07-13-99 PRYOR, MCCLENDON, T 6142 4231718 12,342 6% 29.974.49
30,700 ECOLAB INC COM 07-16-99 GARDNER RECH & CO. 1.577.51 1,273, 442,61 37892044 894522017
13,100 ECOLARB INC COM 07-19-99 GARDNER RECH & CO, G72.96 53805799 160,689.18 376,M68.81
13,600 INTERFACE INC CL A 07-08-99 WEEDEN AND & CO 357 118, 946.03 131,756.56 =12.760.53
3800 INTERFACE INC CL A 07-21-0% INSTINET 229.14 33, 736,40 36,814,233 307753
11,500 INTERFACE INC CL A U7-26-9  INSTINET [ R e LK 650,37 L ALLBG 10,761 .43
2104} INTERFACE INCCL A 07-28-99 INSTINET 126,60 17,554 /5 205,344 76 “2490011
G0 LITTELFUSE INC COM 06-16-95  MNETINET A52.01 LT T T 22042581 =45, 684,07

[T doquraid g



ARIEL CAPITAL MGMT SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NI, SALE COMMISSION GAIN OR
OF 5HS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
4000 LITTELFUSE [NC COM 07-08-99  WEEDEN AND & CO 277 52997231 10084651 1784928
500 LITTELFUSE INC COM 07-13:99  INSTINET 3034 10,157.16 12,603 81 -2,448.65
3,500 LITTELFUSE INC COM 07-21-99  INSTINET 21225 67,162.75 #8,240.70  -21,077.95
1000 LITTELFUSE INC COM 07-26-99  INSTINET 60.65 19.314.35 25211.63 -5,897.28
10,200 MBIA INC COM 05-03-99  FC FINANCIAL 635,46 TO316454 40428268 298.881.86
63,800 ORION CAPCORPCOM  07-12-99 FCFINANCIAL 3,200:42 100930730 223858531 TIO721.99
15400 ORIONCAPCORPCOM  07-19-99 GARDNER RECH & CO. 794.39 7070561 S40A4R18 190,357.43
6,000 ORIONCAPCORPCOM  07-2199  BEREAN CAPITAL INC 369.50 28453050  210,525.26 74,105.24
7700 ORIDNCAPCORPCOM  07-22.99 BEREAN CAPITAL INC 39722 I6S96801  270,174.09 05,793.92
6300 ORIONCAFCORPCOM  07-23.99 BEREAN CAFITAL INC 8RB0 209.649.49 221,051 53 T8,547.96
6AD0 ORIONCAPCORPCOM  07-27.99 BEREAN CAPITAL INC 330.13 I03,289.07 23456028 1872879
19,500 ROUSE CO COM 5-10-99  FC FINANCIAL 1,186.90 505,622.00  467,593.27 18,008.73
4500 SPECIALTY EQUIPCOS  05-24-99 GARDNER RECH & CO 274,63 138,381.62 56,053.93 #2,327.69
1.136.975 1979243060 13,812,536 14 597959547
J & W SELIGMAN
2,500 RITCHIE BROSAUCTION  05-04-99 CLEARY GULL AND REI 127.98 $9.247.02 54,179.53 35,067.49
16200 ABACUS DIRECT CORPC  (%-23-99  ROBERTSON STEPHENS 551 136514469  BOITOZIT 56135232
1100 ABACUS DIRECT CORPC  06-24-99  ROBERTSOM STEPHENS 8.56 2678738 ISBEIZIZ 10297526
35400 ALLIED WASTEINDS IN - 07-07-99  WARBURG DILLON READ 214529 63633973 0758172 32875200
16,500 AMERN MGMT SYS INCC  05-03.99 SMITH BARNEY INC 1747 SI44309 34553846 17850663
TA00 AMERN MGMT SYSINCC  05-18-99  SMITH BARNEY INC B.AS 25334179 160.424.57 9191322
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J & W SELIGMAN SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO, SALE COMMISSION GAIN OR
OF SHS ISSLUE DATE BROKER PERUNIT EXTENSION PROCEEDS COsT (LOSS)

10800 AMERN MGMT SYS INCC 051999 SMITH BARNEY INC 1182 154,435.54 22213147 132300.67
1500 ANADIGICS INC COM 06-14-99  INSTINET 102.47 7371153 32706 649457
5700 ANADIGICS INC COM 0fi-14-99  PRUDENTIAL SECURITI 5351 165,204 49 R4 85512 A0.43937
4,200 ANADIGICS INC COM 06-17-0%  INSTINET 7234 129.815.14 61,524 83 67,290.31
4,500 ANADIGICS INC COM 06-18-9% OPPENHEIMER & €0, | 4.649 140 408 26 6,989 67 1341959
200 ANADIGICS INC COM 05-21-8%  INSTINET 286 25,167 14 10,909.27 I 3R57.87
1600 ANADIGICS INC COM 06-22-9%  INSTINET 6577 52,824.15 2381855 29,005-60
1,100 BARR LARS INCCOM 07-16-99 DONALDSON LUFKIN & 18559 119,238.75 109, 167.08 1007167
4200 BARRLABS INCCOM 071995 DONALDSON LUFKIN & 25749 164, 228.79 147,903, 78 16.325.01
100 BARK LABS INC COM O7-20-99  DONALDSON LUFKIN & 6746 43,687.54 38.736,71 4.920.53
6,300 BURRE BROWN CORF 07-14-9%  MONTGOMERY SECURITI 8.66 239,603.63 101,408,535 158,195.08
1,200 BURR BROWN CORF 07-16-99 MONTGOMERY SECURITI 163 48.673.37 1931591 2935746
200 BURR BROWN CORF 07-20-%%  COWEN AND COMPANY 0.25 749875 321932 428043
6,900 CALPINE CORP COM 05-20-59 FIRST BOSTON CORPOR 35829 30825264 1471183 283,540.81
3,500 CALPINE CORF COM 05-21-99 FIRST BOSTON CORPOR 18159 197.484.4] 58, 187.16 13%,297.25
14,600 CALPINE CORF COM (5-25-99  FIRST BOSTON CORPOR 56,63 T797,863.37 24272358 555,135.79
14,400 CALPINE CORP COM {5-27-99  MERRILL LYNCH PIERC Ta.65 T98,725.51 239,398.60 559.326.91
8700 CALPINE CORF COM 5-28-99 MERRILL LYNCH PIERC 450,79 473,193.74 [ 44,636,606 328.557.08
| 800 CALPINE CORF COM 06-02-9% FIRST BOSTON CORPOR 9325 97,213 85 2992483 f7,28%.02
5400 CALPINE CORP COM 06-08-99 MERRILL LYNCH PIERC EECHT 3006592 89,774 48 21229144
5,100 CALPINE CORF COM 06-00-99  BROADCORT CAPITAL C 31552 2R5,284.48 B4, TET.00 200, 49747
2900 CALPINE CORPCOM (i7-14-99  FIRST BOSTON CORPOR (] Bel FEE, 13615 48,212,322 139.923.93

474K CALPINE CORP COM 071539 FIRST BOSTON CORPOR 2191 2RI 04873 60,E24.50: 2222404
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J & W SELIGMAN

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO SALE COMMISSION GAIN OR
OF SHS 1SSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

1,600 CALPINE CORP COM 07-16-99 FIRST BOSTON CORPOR 8370 110,814.70 26,599.84 B4.214.86
1,600 CALPINE CORF COM 07-19-99 FIRST BOSTON CORPOR 8377 112,801 51 26,599 84 §6.201.67
14,100 COACH USA INC COM 74299 FC FINANCIAL T24.72 S0, 5494043 418,340.27 172.253.76
1700 COACH USA INC COM 7-06-99 FC FINANCIAL 85,38 7120537 50,438.19 20,767 14
10,600 COACH USA INC COM 07-07-99  FC FINANCIAL 544,82 44199268 31449694 12949574
0300 COVANCE INC COM 06-20-99 GARDNER RECH & CO. 1,233.64 467,75523  SOBSITS6  -40,76233
13900 COVANCE INC COM 06-30-99 LEHMAN BROTHERS INC 705,90 JIEI06T3  4EI9675 2208002
7700 CREDENCE §YS CORPDE  07-08.99 COWEN AND COMPANY 926 27749720 205,000.11 72,497.09
7700 CREDENCE SYSCORPDE  07-09-599 COWEN AND COMPANY 9322 27644696  205,000.11 71,446, 85
7000 CREDENCE SYS CORPDE  07-12.99 FIRST BOSTON CORPOR 873 6161627 18636374 75,252 .53
{1,000 CREDENCE Y5 CORPDE  07-13:99 MERRILL LYNCH PIERC 13.58 40736592 29285730 114,508.62
1,000 DAVOX CORP COM 07-27-99 PIPER JAFFRAY INC 0.54 15,999.46 12.990.27 3,000.19
20900 DAVOX CORP COM 07-29-99 INSTINET 117.56 46,4341 3767178 876211
3,100 DAVOX CORP COM 07-30-99  INSTINET 125.70 50,684.85 40,269 84 10,415.01
1,100 DENTSPLY INTL INCNE  06-03-99 BAIRD, ROBERTW & C 102 30,523.98 2239681 B,127.17
400 DENTSPLY INTLINCNE  06-03:99 INSTINET 16,38 11,149.06 814430 3,004.76
50 DENTSPLY INTLINCNE  06-04-99 BAIRD, ROBERT W & C 047 13,812.03 10,180.37 3,631.66
3400 DEMNTSPLY INTL INC NE 6-07-99 BAIRD, ROBERT W & C 301 90,2837 69.226.51 20,991 86
900 DENTSPLY INTLINCNE  06:08-99 BAIRD, ROBERT W & C 0,50 23,736,710 18,324.66 5.412.04
2,000 DENTSPLY INTL INCNE  06-08-99 MERRILL LYNCH PIERC 255 76,3433 86 59,046, 14 17,287.72
1900 DENTSPLY INTL INCNE  06.09-99 BAIRD, ROBERTW & C 340 101.884. 10 79,406.88 2247722
11,000 DENTSPLY INTLINCNE  06-09-69 MERRILL LYNCH PIERC 9.54 286,035.56  223,968.12 62,067.44
1900 DENTSPLY INTLINCNE  06-09-99 INVESTMENT TECHNOLO T1.66 49.470.73 18 585 40 10,785.33
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J & W SELIGMAN

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO, SALE COMMISSION GAIN OR
OF 5HS 158UE DATE BROKER PER UNIT EXTENSION PROCEEDS COsT (LOSS)
3200 DENTSPLY INTLINCNE  06-10.99 JEFFERIES & COMPANY 4.56 136.736.72 105.875.84 A0,860.88
6,500 DENTSPLY INTL INCNE  06-11-99 BAIRD, ROBERTW & C SED 173,869.20 13234480 41,524.40
GO0 DENTSPLY INTL INCNE ~ 07-23-99 GOLDMAN SACHS & COM 6.39 19157487 140,4859.09 51,085.78
4000 DENTSPLY INTL INCNE  07-26-99 GOLDMAN SACHS & COM ian 112.968.04 §3,479.01 29.489.01
50900 DENTSPLY INTLINCNE  07-27-99 GOLDMAN SACHS & COM 3.50 164,764.39 120,128.35 4463604
7900 DENTSPLY INTL INCNE  07-28-99 GULDMAN SACHS & COM T35 220,390.01 160,849,853 59,540.18
500 DENTSPLY INTLINCNE  07-30-99 [NSTINET 6125 40,344.90 3054111 9,803.79
65,2000 FATRCHILD CORF CL A 07-23-99  ABM AMRO SECURITIES 224 56,6T0.08 128, B88.67 -62,218.59
10400 FAIRCHILD CORP CL A 07-26-99  ABN AMRO SECURITIES 50354 105,472.22 21620036 -110.728.14
19,900 FAIRCHILD CORPCL A 07-27-99 GARDNER RECH & CO. 1001 200,049,985 4I3690.07 21364109
42,300 FAIRCHILD CORPCL A 07-28-89  ABN AMRO SECURITIES 2.552.16 421,983.33 B79.35338 457,370,085
5060 GLEMAYRE TECHNOLOGI  07-07-99 ABN AMRO SECURITIES Bal 258,008.93 TIT516.83 -459.41990
3900 CGLENAYRE TECHNOLOGI 07-07-99 INVESTMENT TECHNOLD 156,70 20622 59 33.302.68 -34.679.79
29300 GLENAYRE TECHNOLOGI  07-09-%0  WEEDEN AND & CO 480 146,729.50 41547912 -268,740.62
16,200 GLENAYRETECHNOLOGE  07-12-99  WEEDEN AND & €O 2T £1,075.05 ITI8EY 14564378
100 GLENAYRE TECHNOLOMGL  07-13-99 WEEDEN AND & CO oig 549981 15, 558.1% -10,098.38
50 GLENAYRE TECHNOLOGL  07-14-99  WEEDEN AND & €O 0.04 2499491 7.090.09 -4.590.18
220" HMT TECH CORP COM 05-03-99  LEHMAN BROTHERS INC 022 6,324.78 28.300.58 -21,975.20
5400 HMT TECH CORP COM 05-04-99° LEHMAN BROTHERS INC 052 15,524 .48 6946506 -53,940.58
TN 188 GROUP INCOC-COM  07-09-99  DAIN RAUSCHER @07 271,902.51 201,678.82 60.223.71
2900 KENT ELECTRS CORPCO  07-01-99 HAMBRECHT & QUEST I75.79 5329295 £6,804.56 -13,51 1.60
3900 KENTELECTRSCORPCO 074299 HAMBRECHT & QUEST 35746 103,334 45 BT 32578127
T.A00 KENT ELECTRS CORP OO 07.06-%  HAMBRECHT & QUEST 430,34 129,533,003 163,935 08 <34,072 95
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J & WSELIGMAN SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION _PROCEEDS COST (LOSS)

5200 KENTELECTRSCORPCO  07-15-99 GARDNER RECH & CO 414.96 14826876 18889564 4062738
1900 KENT ELECTRSCORPCO  07-16-99  FIRST ROSTON CORPOR 19734 70,002.66 8984061  -10.837.95
1,900 KENT ELECTRS CORPCO  07-23-99 FIRST BOSTON CORPOR 9613 13,628 87 4376850 -10,139.63
3900 L-3 COMMUNICATIONS H  05-19-09 MORGAN STANLEY & €O 24078 03.05335  120,770.48 8128287
9900 L-3 COMMUNICATIONSH  (5-20-99 MORGAN STANLEY & CO 611.17 51426000 30010968 20815934
5900 L3 COMMUNICATIONSH  06.07.99 GOLDMAN SACHS & COM 304,03 27108528 18421688 86,7140
6,100 L-3 COMMUNICATIONS H  06-08-99 GOLDMAN SACHS & COM 31441 981 68981 190,461 52 91,226.29
4000 LATTICE SEMICONDUCTO 06-22-99 MORGAN STANLEY & CO 7.36 267064 16501459 55.656.05
2200 LATTICE SEMICONDUCTO 06-23-99 MORGAN STANLEY & CO 4.04 120,995.96 90,758.02 30,237.94
100 LATTICE SEMICONDUCTO  (07-12-99  LEHMAN BROTHERS INC 207 61,872.93 41,253.65 20,619.28
4400 LATTICE SEMICONDUCTO  07-13:99 LEHMAN BROTHERS INC 879 26347553 18151605 £1.959 48
14,600 LATTICE SEMICONDUCTO  07-14-99 LEHMAN BROTHERS INC .53 88564881 60230324 28334557
500 MATL SCIENCES CORPC 070899 MERRILL LYNCH PIERC 2527 7.818.48 5.564.51 225397
1400 MATL SCIENCES CORFC  07-12.99 MERRILL LYNCH PIERC 171,79 53,2689 17,838.69 15,429.70
1100 MATL SCIENCES CORPC  07-13:99 MERRILL LYNCH PIERC 55,58 17.200.67 12,241.93 495874
3450 MEDIAMETRIX INCOC-  05-11-99 KNIGHT SECURITIES L 499 149,494.90 5,650.00 90,844.90
1,000 MEMBERWORKS INCCO  05-06-99  KNIGHT SECURITIES L 148 44,123.52 17,995.33 26,128.19
200 MEMBERWORKS INCCO 050799 INSTINET 30 £916.70 3.59795 5,318.75
2000 MEMBERWORKSINCCO 051099 HERZOG, HEINE, GEIW 428 128, 19399 52,166.73 16,027 26
800 MEMBERWORKSINCCO  05-12:99 ROBERTSON STEPHENS 132 19,594.68 14,389.99 25,208 69
100 MEMBERWORKS INCCO 05-12.99  INSTINET 417 4,962.79 1,798.75 3,164.04
AN MEMBERWORKS INC OO 05-14-90  INSTINET 16,60 17.811,52 7.194,99 1071653
1900 MEMBERWORKS INCCO  06-03-00  INSTINET 161 51 165,102,55 70,148.49 04.954.06
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J & W SELIGMAN

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, SALE COMMISSION GAIN OR
OF SHS 1SSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

1261 METROCALL INC COM 060779 FIRST ENION CAPITAL .32 0A477.12 ] 0.477.12
80 MICROCHIP TECH INCC 062500 MONTGOMERY SECURITI 1.25% 37.465.39 21,17549 16, 285.90)
100 MICRGCHIP TECH INC C 06-25-90  INSTINET 4.16 4. 787.51 2,646,844 2,140,587
2,500 MICROCHIP TECH INCC (6-28-9%  MONTGOMERY SECURITI 39 11762007 66,173.42 51,447 605
TN MICROCHIP TECH INC © (6-29-9%  MONTGOMERY SECURITI 1.13 13,731.52 18.528.56 15,202 96
12,600 OAK INDS INC COM NEW  05-06-99  LEHMAN BEROTHERS INC Ti5.13 57299107 6862 66 266,128.41
212300 OAK INDS INC COM NEW  D5-07-99  LEHMAN BROTHERS INC 1L371.08 090.978.92 5430082 447 HB0.71
10300 OAK INDS INC COM NEW. 06-21-99  LEHMAN BROTHERS INC 63242 431.967.58 250,847 &7 18L.119.71
15600 OAK INDS INC COM NEW  06-22-98 LEHMAN BROTHERS INC 95782 63347466 379924 0% 273,549.73
20800 OMNICARE INC COM D3-09.50 -1,053.34 -198.878.66 516,989 84 1E111.19
AE900 OMNICARE INC COM (13-08- 0 0.00 937.748.40 1,219, 168.53 28147013
12,406 OMNICARE INC COM 06-16-99  SMITH BARNEY INC 626,80 20334204 30930853 - 105,966,949
16,500 OMNICARE INC COM 06-16-99  MONTGOMERY SECURITI 094 86 264, THE 29 411,579.90) -l46.811.61
5900 PMC SIERRA INC COM 07-13-99 ROBERTSOMN STEPHENS 19.76 592 504.B6 122.693.75 46081011
2.700 PREMIER PES INC OOM 06-08-89 MERRILL LYNCH PIERC 13860 10769265 IR 96915 BE. 723,50
1300 PREMIER PKS INC COM 06-28-99  LEHMAN BROTHERS INC T6.81 54.114.14 21.649.53 3246461
9,000 PRIMARK CORP COM 07-08-99 GARDNER RECH & CO, 43525 247.041.75 23862797 B413.78
1 PRIMARK CORP COM 07-13-99  SCHWAR, CHARLES 5.08 2.654.68 265142 126
1500 PRIMARK CORP COM 72199  BEAR. STEARNS, SECU IB149 194, 14% 76 198.R56.64 -4, 706 88
23900 SANMINA CORP COM 07-20-99  MONTGOMERY SECURITI 5567 1.669.956.83 G2 400,19 T4T 466.64
30000 SANMINA CORP COM 07-21-%9  INSTINET 249.93 417,403 40 iy e i | LRYGTS 65
F AN SANMINA CORP COM 07-23-99 INSTINET 14399 23044041 13123291 Iun,z_m 561
2,100 U S XPRESS ENTERPRIS 05-06-99  LEWOO SECURITIES 0,54 ThAW G 23,0129 3 (657
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J & W SELIGMAN

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, SALE COMMISSION GAIN OR
OF SHS 1S8LE DATE BROKER PER UNIT EXTENSION _PROCEEDS COST (LOSS)
7,300 US XPRESS ENTERPRIS  06-03-99 ABN AMRO SECURITIES 2.36 70,501.77 80,342,39 9,840.62
1200 US XPRESS ENTERPRIS  06-04-99 ABN AMRO SECURITIES 0.3 11,399 62 13,206.97 -1,807.35
1700 U'S XPRESS ENTERPRIS  06-07-99 ABN AMRO SECURITIES 0,52 15,538.50 18,700.87 -3,171.37
34,300 1S XPRESS ENTERPRIS  07-22.99 ABN AMRO SECURITIES 11.54 4727591 37749009 30,2237
300 VEECO INSTRSINCDEL  07-21-99 SCHWAB, CHARLES 03l 9,037.19 11,463.09 -2.425.90
3,000 VEECO INSTHRS INC DEL 07:21-99  ADAMS HARKMESS & HI 293 HT.653.47 114,630,856 26,4977 39
1300 VEECOINSTRS INCDEL  07-22-99 SCHWAB, CHARLES 319 9560REI 12608395 3039714
1900 VEECO INSTRSINCDEL  07-23-99 ADAMS HARKNESS & HI 1.90 S6998.10  72,50955  -15,60145
100 VEECO INSTRS INC DEL  07-23-99 SCHWAB, CHARLES 0,29 569971 11,463.09 276338
0 VEECO INSTRS INCDEL 072699 ADAMS HARKNESS & HI 0,30 8,812.20 11,463.09 -2.650.89
4,100 VEECOINSTRSINCDEL  07:27:-99 ADAMS HARKNESS & HI 407 1201767 15666217  -34,64450
1400 VEECO INSTRS INCDEL  07-28.99 ADAMS HARKNESS & HI 3% 41,350,484 53,494,40 12,143.56
907,811 2759704371 20,086,16576  7.511.777.95
NTQA 500 INDEX FD
14521 MOORE LTD COM 05:27-99 FIDELITY CAPITAL MA 585,19 12739875 38876236 2613636
14,020 AEGONNVORDAMERR 07-21-99 STANDARD AND POORS #2049 145402876  W265731 106227145
| AEGONMV ORDAMERR  (7-29-99 0.00 5§48 21,57 3691
90 ROYAL DUTCH PETRON.  (1527-99  SMITH BARNEY INC 28.67 4986508 24,536.98 25,328.10
249,500 ¥REORGAIRTOUCHCOM  06-29-99  STANDARD AND POORS 3,899.59 058378701 LE34661.24  7,740,126.67
15,000 #REORG BANKERSTRCO  06-01-99 FIDELITY CAPITAL MA 146 44 139247856 BST.790.50  534.748.06
900 ABBOTT LAB COM U5-27-99  SMITH BARNEY INC 132 19,571.68 13,08028 2648240
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NTQA 500 INDEX FD SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LDSS)

400 ALCOA INC COM 5TK 50599 SMITH BARNEY INC 1281 24,062.19 7,505.38 16.536.81
1100 ALLIEDSIGNALINCCO  06-18:99 SMITH BARNEY INC 29,94 74,220.02 10,062.24 415778
2,600 ALLSTATE CORP COM 06-18-99  SMITH BARNEY INC 6826 47,594, 24 2423067 73,361.57
00 AMER EXPRESS COCOM  06-23-99 GARDNER RECH & CO. 2387 BS.813.63 17.502.04 6430159
800 AMER HOME PROD CORP  05-27-99  SMITH BARNEY INC 25,54 46,174.45 1195191 14,192 55
1,600 AMER HOME PROD CORP  06:23-99 GARDNER RECH & CO. 50.76 §2,640,24 23.963.81 58,6K5.43
700 AMER INTL GROUPINC  05-27-99 SMITH BARNEY INC 23,60 77,763.90 14,446.74 63.317.16
600 AMER ON-LINE COM D5-27-99  SMITH BARNEY INC 2032 59,429,68 50,013.27 1941641
400 AMERITECH CORPCOM 050599 SMITH BARNEY INC 1290 26,912.10 6,319.66 20,592.44
4,600 AMR CORP COM 06-18-99  SMITH BARNEY INC 124.89 29657511 13673839 15983672
900 ANHEUSER-BUSCHCOMP 06.23.99 GARDNER RECH & CO. 2900 62,914.65 1731239 45.601.26
L300 AT & TCORFCOMSTK 052799 SMITH BARNEY INC 41 45 7316480 24,268.69 ARA96.11
1300 AT & TCORPCOMSTE  07-21.99 GUZMAN & COMPANY 4142 7243158 24.917.99 4751559
900 BELL ATLCCORPCOM  05-27-99 SMITH BARNEY INC 28,61 4862762 23,159.46 2546816
600 BELLSOUTH CORPCOM S  05-0559 SMITH BARNEY INC 1893 2784357 £,0%0.51 21,804.06
500 BELLSOUTHCORPCOM S 05-27-99 SMITH BARNEY INC 2524 36,574.76 052,68 28.922.08
#800 BELLSOUTH CORPCOMS 061899 SMITH BARNEY INC 232,95 A88,067.05 BESTIAG 29948761
1,500 BESTFOODS COM (6-23-99 GARDNER RECH & €O, 47,48 7410877 29,190.23 4491854
900 BK AMER CORF COM (15-27-99 SMITH BARNEY INC 28.88 56,221 12 21,339.53 34,881 ,59
1000 BRISTOL MYERS SOUIBB 05-27-99  SMITH BARNEY INC 32.19 65,592 11 13,601 44 51,991 37
24,806 BROWNING FERRIS IND  (7-30-99  STANDARD AND POORS 1.029,43 11222957 B95.350175 21647782
1700 CAMPBELL SOUPCO COM 062399 GARDNER RECH & CO. s344 72,4031 21,847.33 51,052.9%
1000 CAP | FNCL COM DS-05-93  EMITH BARNEY INC a5t 17,177,467 i 230300 4,874 67
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NT(QA 500 INDEX FD SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

1000 CATERPILLAR INCCOM  06:23-99 GARDNER RECH & CO. 4199 50,593 01 26,616.95 12.976.06
4500 CENDANT CORP COM STK 05-27-99  SMITH BARNEY INC 137,78 8311222 10630452  -23,192.30
500 CHASE MANHATTAN COR  05-27-99 SMITH BARNEY INC 1622 36.296.28 690895 29,387 33
500 CHEVRON CORP COM 05-27-99  SMITH BARNEY INC 16.55 46.483.45 21931 08 24,5527
00 CIGNA CORP COM 62399 GARDNER RECH & CO. 26.43 2.823.57 13,167.41 59,656, 16
900 CISCO SYS INC COM 05-27-99 SMITH BARNEY INC 14 97,140,551 10,453.31 §6,687.20
1,300 CISCOSYS INC COM 07-21499 GUZMAN & COMPANY 4174 #1,939.51 §,541.86 73,397.65
400 CITIGROUP INC COM 05-05-99 SMITH BARNEY INC 1297 20,087.03 5.846.17 23.240.86
1,000 CITIGROUP INC COM 05:27-99  SMITH BARNEY INC 212 £3,405.38 14,615.43 48,789.95
2,100 CITIGROUP INC COM 6-23-99 GARDNER RECH & CO. £6.20 95,477.55 20,461 60 7541595
1300 COCA COLA CO COM 01527-99 SMITH BARNEY INC 41.95 88.276.80 15.029.40 73,247.40
12,400 COLUMBIA (HCA HEALTH 06-18-99 SMITH BARNEY INC 119.95 08,05505 27193026 26,124.79
1,500 CONSEDISON INCCOM  06-23.99 GARDNER RECH & O, 47.23 69,796.42 18,361 88 31,434.54
400 DANAHER CORF COM 05-05-99  SMITH BARNEY INC 12.90 26,987.10 17.633.00 9,354.10
1,400 DEERE & CO COM (¥-23-99 GARDNER RECH & CO. 43.89 56,393.61 33.113.73 23.279.8%
1,300 DELL COMPUTER CORPC 05-27-99 SMITH BARNEY INC 1,50 44,848 50 275234 42,096.16
2,000 DELL COMPUTER CORPC 062399 GARDNER RECH & CO, 6255 76,437.45 4273438 72,200.07
| DELPHIAUTOMOTIVESY  06-08-99 0.00 14.15 9.2 4.95
0 DOLLAR GENCORFCOM  06-02-99 0.00 712 6.74 038
2100 DOVER CORP COM 06-18-99  SMITH BARNEY INC 551 84107594 19,827.55 4,248.39
200 DOW CHEM CO COM 05-05-99  SMITH BARNEY INC .90 26,993 10 13,058 79 1393431
400 DUPONTEIDENEMOU  05-05-99 SMITH BARNEY INC 12.95 28,387.05 12,266.37 16,120,68
500 ELECTR DATA SYS CORP  05-28-09 SMITH BARNEY INC 20,94 27.916.56 20,689.41 722675
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NTQA 500 INDEX FD

ML,

SALE

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

A COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION PROCEEDS COST (L05%)

3 EMC CORP MASS COM 05-27-99  SMITH BARNEY INC 900 29.671.26 339,04 26,281.22
1600 ENGELHARD CORPCOM 052799 SMITH BARNEY INC 110,42 T2339.58 20,267 .33 52072125
1300 EXXON CORP COM 052799 SMITH BARNEY INC 4241 10225134 KRNk 68.637.55
1,200 EXXON CORPCOM 06-23-98  GARDNER RECH & CO. 313 B3T10.87 30,0281 62.682.76
1LO0) EXXON CORP COM 072199 GUZMAN & COMPANY 32.6] TE092.30 2607225 32,020,014
B0 EM.MA. COM D/B/AF 05-27-99  SMITH BARNEY INC 19.35 40218.15 5.R70.80 34,147 35
1LEHHE FLNOMLAL COM DVBA F 06-18-99  SMITH BARNEY INC 51.56 121, 667.19 18.590.88 103,076.31
2300 FIRST DATA CORP COM 06-18-99 SMITH BARNEY INC 61,30 113, 788,70 65,879,.13 47,909 57
4300 FIRST UN CORP COM 15 06-18-99  SMITH BARNEY INC 11381 189 BG. 19 72.994.27 609192
5,500 FIRSTAR CORP NEW WIS 06-18-9%9 SMITH BARNEY INC 142.62 153,169 88 I70.958.33 =|7.TREAS
6l FORD MTE CO DEL COM 03-27-99 SMITH BARNEY INC 1213 33,6557 0.577.50 2407827
600 FORTUNE BRANDS INCC  05-05:99 SMITH BARNEY INC 18.20 26,718.60 12 5096 48 14,022.12
700 FREKLN RES INC COM 05-05-99  SMITH BARNEY INC 2192 27,496,831 33 RE0.00 - 38317
B0 GANNETT INC COM 6-23-99 GARDNER RECH & CO. 2596 58,724.04 1794636 40,777 68

I GAPINC COM (M3-30.94 000 2243 1.56 INRT
.40 GEMN ELEC CO COM 05-27-99 SMITH BARMNEY INC 46.70 140,740,580 24.533.06 116,207.74
900 GEN ELEC CO COM 06-18-99  SMITH BARNEY INC 2574 96,893.01 15.771.26 B1,121.75
B} GEN ELEC CO COM 06.23-99 GARDNER RECH & (a5 2683 B4.623.17 1401889 T0.604 28
1400 GEN ELEC OO COM U7-21-99  GUZMAN & COMPANY 47.46 163,665.04 2508821 138,576,583
400 GENERAL MOTORS CORP 052799 SMITH BARNEY INC (kR 3313689 17.549.66 1558723
L2 GENERAL MOTORS CORP  06-23-99 GARDNER RECH & CO. 3847 T4.061.53 43950489 M, 108 6
40 GOODYEAR TIRE & RUBR.  05:05-98 SMITH BARNEY 1N 12,84 25062 16 BSGA2 IE\.._EE;'.»._S-!-
00 GTE CORE COM 52799 SMITH BARMEY INC T2AG 43,683,779 22,920,34 L 20,763.45
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NTOQA 500 INDEX FD SALE OF STOCKS (continued)
| May 1, 1999 THROUGH July 31, 1999
Wi SALE COMMISSION GAIN DR
OF SHS I55UE DATE BROKER FER UNIT EXTENSION PROCEEDS COST (LSS
G HARNISCHFEGER IND IN - 06-08-  FIDELITY CAPITAL MA EFERE] Q508 92 2847586 -HI8 966,94
1, 3000 HARTFORD FINL SVCS G (#-21-99 GARDNER RECH & CO. 41.53 75.602.22 14.963.50 6063872
T00 HASBRO INC COM 050500  EMITH BARNEY INC 21.E1 2425044 4 480 36 10, 770,08
00 HEINZ H 1 CO COM 05-059%  SMITH BARNEY INC 15.82 !-1,.11'.".0?. 11, 194,78 1313315
400 HEWLETT-PACKARDCOC  05-05-99 SMITH BARNEY INC 1308 1201192 585361 26,258 11
A} HEWLETT-PACKARD OO C  05-27-99 SMITH BARNEY INC 13.24 37.036.76 5H53.61 31,181.15
1,000 HOME DEPOT INC COM 05-27.99  SMITH BARNEY INC 390 56.T80.60 BIET.BO 48,492 80
1.700 INTEL CORP CAP (5-27-99  SMITH BARNEY INC .00 0,203.24 06,3449 66 B3.853.58
2600 INTEL CORPCAP 06-18-99  SMITH BARKEY INC 4.76 142670024 971124 132,559 ()
1400 INTEL CORP CAP 07-21-99  GUZMAM & COMPANY 45,06 91, T42.44 5,439.02 86,303 42
A0 INTL BUSINESS MACH C 05-27-90  SMITH BARNEY INC 13.55 46,461.45 6,159.21 4030224
5200 INTL BUSINESS MACH C 06-18-90  SMITH BARNEY INC 150,96 B2R, 30904 BO,069.77 548.329.27
SO0 INTL BUSINESS MACH C 06-23.99 GARDNER RECH & CO. 17.05 61,451 T65.02 5375268
TOO0 - INTL BUSINESS MACH C O7-21-1 GUZMAN & COMPANY 2402 90, 36148 10,02 86 To 6062
500 INTL PAFER COCOM 050599 SMITH BARNEY INC 1595 28.234.05 1553799 12,696.06
I INTL PAPER OO COM 0507494 LAY 34,56 22.37 [2.109
500 JOHNSON & JOHNSONCO [5:27-90  SMITH BARNEY INC 16.51 45,100 49 11,034.65 34,071 84
SiHE KERE MCOGEE CORP COM 050599 SMITH BARNEY INC 1576 22.51549 ELNVE R 1717826
1A KIMBERIN-CLARK CORP  06-18-99  SMITH BARMNEY INC 48.37 100.976.63 19 486040 il 45023
5315 LIFEPOHNT HOSPS INC 151099 CANTOR FITZGERALID & 1.93 57,798,710 558430 T21431
I LIFEPOINT HOSPS INC 115-24-55) (RN H] B.l2 .95 1.17
A LILLY ELI & C0O COM 05-05.94  SMITH BARNEY INC 476 27,546,449 424446 1830203
600 LOCKHEED MARTIN CORP  05-05-99 SMITH BARNEY INC 18,89 26,456,1 | 6.927.64 19,528.47
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NTQA 500 INDEX FD

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO SALE COMMISSION GAIN OR
{F 5HS 1551IE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

900 LOEWS CORPCOM 46-23-%  GARDNER RECH & CO. 2940 T1,745.6( 49.TE5.T5 21,959 85

[ L300, LTO INC COM 06-21-99  GARDNER RECH & CO. 40.96 SE621.54 27.506.06 L1548

[ 300 LUCENT TECHNOLOGIES  (7-21-%0 GUZMAN & COMPANY 4204 40.957.96 16.540.74 T4417.22
2800 MAY DEPT STORESCOC  06-18-99  SMITH BARNEY INC 7374 L11,926.26 48,1364 G63.TERTT
9 MCIWORLDCOM INC CO - 052799 SMITH BARNEY INC 255 ThA41.20 20,524.11 55.917.08
BN MCI WORLDCOM INC OO 07-21-99  GUZMAN & COMPANY 2638 712262 19,236.26 51,987.36
400 MEDIADNE GROUP INCC - 05-28-99  SMITH BARNEY INC 16599 29.433.01 159387 25,439.14
40 MERCK & CO INC COM 05-05-9%  SMITH BARNEY INC 1298 29.012.02 5,648 66 2346336
1,100 MERCK & CO INC COM 05-27-99  SMITH BARMEY INC 3542 T2.564.58 1553182 57,030.76
400 MERCK & CO INC COM 06-18-99  SMITH BARNEY INC 9281 134.082.19 48,013 64 186,068.55
2,100 MICROSOFT CORP COM 05-27-99  SMITH BARNEY INC 5449 164,450.76 17,146,15 147304.61
1,400 MICROSOFT CORF COM 6-23-59  GARDNER RECH & CO, d6.02 120,353,968 1262027 107,733.71
2,100 MICRDSOFT CORP COM 07-21-99 GUZMAN & COMPANY 6963 19877412 19,658,280 17%,115.84
A MINNMNG & MFG COCO 06-27-99  SMITH BARNEY INC 13.15 14,286.85 19, 745,18 14,541.67
500 MORIL CORF COM 05-27-99  SMITH BARNEY INC 1667 49,827.08 16,749, 54 33,077.54
00 MORGANJ P & COINC 05-28-99  SMITH BARNEY INC 892 27,453.58 T3719.98 19,573,860

| A0 MORGAMN STANLEY DEAN  06-18-99 SMITH BARNEY INC 047 134,010.53 29, 16644 104,844 09
10,600 NALCCOCHEM CO COM 07-30-99  STANDARD AND POORS 44218 544719532 349 93920 194 856,12
2,100 MATL CY CORP COM 6-18-9%  SMITH BARNEY INC ST 13749291 9795514 39:532.77
500 NAVISTAR INTL CORP N 05-05-%9  SMITH BARNEY IMNC 15.50 26,765.35 13,365.58 13,394.77
BOD NORFOLK SOUTHMN CORP  05-05-99 SMITH BARNEY INC 295 AEATH b1, 0097 17,214,058
AN MUCOR CORP COM 05-05-99  SMITH Mﬂm INC 12R1 24062149 6ASTAH 17,605,184
3900 PECORP COM CELERA G 05-20-99 SPFEAR LEEDE AND KEL 60,75 6722010 40,194,658 2702042
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SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS CosT (LOSS)

5500 PECOENERGY COCOM  06-189%9  SMITH BARNEY INC 14611 2SROI004 9320028 164.809.86
6iX) PFIZER INC COM (5-27.99  SMITH BARNEY INC 2008 62.154.92 959644  52.598.43
900 PFIZER INC COM 06-23-99 GARDNER RECH & CO. 2097 BETEETS 1433465 7445413
T PHILTP MORRIS CO5 1N 05-05-9%  SMITH BARNEY INC 2158 26,359.37 10,35, 42 15.962.95
1,1 FHILIP MORRIS COS IN 05-27-98 SMITH RARNEY INC A2 4245308 16:337.23 26,0115.85
3400 PHILIPMORRISCOSIN 061899 SMITH BARNEY INC 89.77 14292273 5049688 09242585
1LI00 PITNEY BOWES INCCOM  06-23.99 GARDNER RECH & CO. 3539 7153336 1325659  SE276.77
500 PRAXAIR INC COM 05-0548% SMITH RARNEY INC 1580 23,346.64 b.514.2] 16,032,243
80X PROCTER & GAMBLECO 052799 SMITH BARNEY INC 2651 7517349 2IISNT 5279832
200 PROGRESSIVE CORPOH 050599 SMITH BARNEY INC 6.96 WHMIM 2135600 7.287.04
400 REPN.Y. CORP COM 05-05-99  SMITH BARNEY INC 12.80 288720 11061 12,541 09
17199 REYNOLDSRITOBHLD 062199 STANDARD AND POURS 70610 54321226 43993107 10328121
| ROHM & HAAS COCOM  (7-06-99 0.00 2871 14.45 1426
800 SBC COMMUNICATIONS | 05-27.09  SMITH BARNEY INC 35.34 007466 1401897 2615569
80 SCHERING-FLOUGH CORP  05-27-99  SMITH BARNEY INC 25.18 35,174,832 6,558 80 2861593
3.900 SEAGATE TECH COM 06-18-99  SMITH BARNEY INC 101.23 PLTR002 13402013 22341010
300 SPRINT CORF COM 05:27:99  SMITH BARNEY INC 10,10 32.856.65 949619 2336246
4,500 SPRINT CORP COM 06-13:99  SMITH BARNEY INC 120,39 23641086 7122039 16518947
2300 STPAULCOSINCCOM 061899 SMITH BARNEY INC 6113 TBIN4ET SEI0E20 2240667
LA TEXTROMN INC COM De=15-99 SMITH BARNEY INC 3809 1966101 1802803 10,632, %8
A TIME WARNER INC COM (53-27-99  EMITH BARNEY INC 25,80 53,824.20 12,895.16 A0, 59329 04
SA400 TIMEWARNER INCCOM  06-18:99  SMITH BARNEY INC 146,97 ISBOSI03 BTOM231 27191072
5315 TRIAD HOSPS INCCOM  05-19-99 CANTOR FITZGERALD & 204 6112046 5731969 3.800.77
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SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COsT (LOSS)
I TRIAD HOSPS INC COM 05-24-99 o0 949 1487 .62
2400 LS AIR GROUP COM (6-18-99  SMITH BARNEY INC 6363 108, B36.37 73,196,223 35,640,015
400 LIN PAC CORP COM 05.05-99 EMITH BARNEY INC 12,86 25,562.14 11.404.38 1415776
1300 UNITED HEALTHCARE CO  05-18-99  SMITH BARMEY INC 62.56 151.592.69 106,250.85 4534754
600 UNOCAL CORF COM 05-05-99  SMITH BARNEY INC 18.85 25,368.65 14,345 95 1102270
2,100 UST INC COM 06-27.99 GARDNER RECH & CO. 65,18 65,166.07 15,047.07 30,1150
400 ¥ FCORP COM 03-05-99  EMITH BARNEY INC 1272 21.487.28 6,479.42 15,0417 86
1.500 VIACOM COMCL B 06-23-99  GARDMER RECH & CO. R1 T2, 391.58 29.579.33 42.814.25
1,900 WAL-MART STORES INC  05-27-99  SMITH BARNEY INC 5961 8,007 80 15,430,437 6264746
1900 WAL-MART STORES INC ~ 07-21-99  GUZMAN & COMPANY 59,88 86,271.37 1567257 T0,3498.50
A} WEYERHAEUSER CO COM  (05-05-99  SMITH BARNEY INC 1292 2731208 1013019 17.180.59
600 WILLIAMSE CO NG COM 05-268-9 SMITH BARNEY INC 25,03 3083747 7,568 84 23263
409,385 2626288336 D43 IS1.58 1691973178
PUBLIC SCHOOL TEACHERS! SCUDDE
1,600 ADR HUANENG PWR INTL  07-19.99 DONALDSON LUFKIN NE 80L83 247117 27.769.37 =3,050.20
800 ADR HUANENG PWR INTL  07-20-99 DONALDSON LUFKIMN NE 40.42 12,359.58 13,884.08 -1,525.10
1,400 ADR HUANENG PWR INTL  07-21-99 DONALDSON LUFKIN NE T0.69 20,550.05 2429819 <3748 14
Lol ADR HUANENG PWR INTL  07-22-90  DONALDSON LUFKIN NE 8077 22.860.95 27.769.37 4,99 42
3000 ADR HUANENG PWR INTL  07-23.99 DONALDSON LUFKIN NE 15635 40,429.47 5380315 -13,373 68
1300 ADR HUANENG PWR INTL  07-26-99 DONALDSON LUFKIN ME f5,54 16019424 22 562,61 -6,468.37
1,700 ADR HUANENG PWR INTL  07-27.99 DONALDSON LUFKINNE 8571 21,164.29: 29,504 05 =RAd0GA
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PUBLIC SCHOOL TEACHERS/ SCUDDE SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSION GAIN OR
OF $1S ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
1,200 ADR HUANENG PWR INTL 07-28-99 CSFR NEW YORK DTC 161.39 41 438.41 55.538.73 14, 100012
2900 ADR HUANENG PWR INTL 07-28-99 DAMKERS TRUST NEW Y 14625 17.268.39 2033197 -13,063.58
1400 ADR HUANENG PWR INTL  07-30-99  DONALDSON LUFKIN NE T0.59 1745163 2429819 -6.516.36
9,700 MOKIA (ABYOY EURD.2 07-19-99  BEAR STEARNS NEW YO 1.599.32 94776246 AIY08633  S2E.676.13
5300 NOKIA (AB)OY EURO.2Z N7-20-9% BEAR STEARNS NEW YO Qo660 49733491 22898532 268340 59
21600 NOKIA (AB)OY EURD2 {I7-23-99 BEAR STEARNS NEW YO 377584 LBEGI3ROZ  931ZIAAT 95291485
1,341 CHRISTIAN DIOR FFS2 U6-09-99  BEAR STEARNS NEW YO 327.12 21032148 160,500.36 4982113
5071 CHRISTIAN DIOR FF52 06-11-99  REAR STEARNS NEW YO 2.030.01 BOS9T460  G0B93304 2034153
2325 CHRISTIAN DIOR FF52 06:14-99 BEAR STEARNS NEW YO 93745 7420144 27837244 05,924 b0
2250 CHRISTIAN DIOR FF52 06-15-59  BEAR STEARNS NEW YO 90742 WI0RZIT 269,2059) 92,7663
3,427 CHRISTIAN DIOR FF52 6-16-99  BEAR STEARNS NEW YO 1,369.01 546234831 308,198 88 148,005.85
2477 CHRISTIAN DIOR FF52 06-21-90  BEAR STEARNS NEW YD 102912 410,62087  296464.87 114,156.00
495 CHRISTIAN DIOR FF52 06-22-99 BEAR STEARNS NEW YO 204.30 §1.514.27 59.245.10 22.269.17
243 CHRISTIAN DIOR FF52 06-30-99 BEAR STEARNS NEW YO 99,33 39,50064 29,083.96 10,506.68
1642 CHRISTIAN DIOR FFS2 07-02-9%  BEAR STEARNS NEW YO G S8 265, 16734 196,526, 17 BE 68107
158 CHRISTIAN DIOR FF52 070599 REAR STEARNS NEW YO £4.02 25544007 12,01056 6.6335]
49 CHRISTIAN DIOR FF52 07-06-89 BEAR STEARNS NEW Y0 % %2 7,905 64 5 R6.67 204087
444 CHRISTIAN DIOR FF52 0706799 BEAR STEARNS NEW YD L8068 T2 09373 53,141,086 1895267
63 CHRISTIAN DIOR FF52 (70899 BEAR STEARNS NEW YO 2545 10,150.53 7.540.29 2.611.24
T87T CHRISTIAN DIOKR FF52 U7-15-%  BEAR STEARNS NEW Y0 JOERE 123,217.25 94, 193,72 0043 53
140 CHRISTIAN DIOR FFS2 {17-16-9%  HEAR STEARNS NEW YO 13282 52.992.73 40,693.60 12,299.13
587 CHRISTIAN DIOR FF52 07-19-99 REAR STEARNS NEW YO 23763 0,821,004 7025631 20,564.73
I, 168 CREDIT COMMERCIAL EU 052599  HSBC JAMES CAPEL NE 32608 130,016 31 10, 747.01 29,347.30
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PUBLIC SCHOOL TEACHERS/ SCUDDE

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
OF §i15 155UE DATE BROKER PER UNIT EXTENSION PFROCEEDS COST (LOSS)

3745 CREDIT COMMERCIAL EU  05-26-99 HSBC JAMES CAPEL NE 1,043 08 41618937 32275238 9343699
331 CREDIT COMMERCIAL EU- 05-27-99 HSBC JAMES CAPEL NE 5203 6, TIR.T8 28 695.68 B.020.10
1550 CREDIT COMMERCIAL EU  05-28-99 SCHRODER WERTHEIM L 51031 361347 159.437.00 44.176.38
4860 CREDIT COMMERCIALEU 05-28.08 HSBC JAMES CAPEL NE 1. 34060 53489810 418, 84555 116,052.55
2,182 CREMT COMMERCIALEU  05-31-89 SCHRODER WERTHEIM L 607,12 242 23866 188,046 59 54,189.07
2,050 CREDIT COMMERCIAL EU  06-01-99 SCHRODER SECS LTD M 56594 227,004 .56 176,671.53 50,331.03
15961 CREDIT COMMERCIAL EU  (6-03-29 HSBC JAMES CAPEL NE 4,351.31 179813944 1,375,554.28 372,585.16
13,428 RHONE-POULENC SA EUR (07-19-%9 JP MORGAN NEW YORE |,737.76 643, 364,09 52779615 [65,508 54
3,052 RHONE-POULENC SA EUR 07-2]1-%9 P MORGAN NEW YORK 38055 151,841.37 119.960.52 3188055
1,545 RHONE-POULENC SA EUR 07:23.99 JP MORGAN NEW YORK 42941 171,334.33 139,338 50 31,995.83
B.280 VIVENDI EURS.S 07=-12-99  JP MORGAN NEW YORK I,712.64 6B, 340,84 34774334 335.597.50
652 VIVENDI EURS.S 07-13-99  JP MORGAN NEW YORK 13162 5251670 2734640 25, 17036
T7.735 VIVENDIEURSS 07-15-99 JF MORGAN NEW YORK 1,560.95 G22.817.74 320,977.90 301,839.84
7146 VIVENDN EURSS 07-16-99  IP MORGAN NEW YORK 1, 424.19 568,255.49 206,536.27 7171922
11,255 METROAG ORD NPV 07-19-59 DRESDMNER ELEINWORT 1.357.14 621.299.18 68727485 -65.975.67
2158 METROAG ORD NPV 07-20-99  UBS AG LONDON 297,11 118,547 6% 131,776,102 -13,225 34
22000 METHRO AG QRD NPV 072099 DEESDNER KLEINWORT 30239 120,653 %6 13434071 13,686.75
4,179 METRO AG ORD NPY 07-21-99  UBS AG LONDON 57425 228,750.67 255,186.28 -26,435.61
3833 METRO AG ORD NPY 07-22-92  UBS AG LONDON 527.28 210,485.16 23405815 -23,572.99
2,726 METRO AGORD NPV (7-23-95  LUBS AG LONDON AB0AE 152,171.52 166,464 35 -14, 258 83
1,963 METRO AG ORD NPV 07-26-49  UBS AG LONDON 267.10 10612404 119.B68.55 = 3.744 51
094 METRO AG ORIDNPY 072749 MORGAN STANLEY NEW 115930 462 263,50 A4 251 68 -31.685.05
2,731 METRO AG ORD NPY 07-25-50  MORGAN STANLEY NEW ELERAT 157, 0L A0 (128 [ -0 60427
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PUBLIC SCHOOL TEACHERS! SCUDDE SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
WO SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST {LOSS)

1,872 METRO AG ORTI NPV 07-2%.99  MORGAN STANLEY NEW 258,58 103.205.18 114,311.73 =11.016.55
1,512 METRO AG ORD NPV 07-30-99 MORGAN STANLEY NEW 200 B2.871.54 H2.328.71 -B457.17
G CHEUNG KONGIHEDGSYH 06-11-89 W1 CARR AND SONS NE 24247 40,622 55 46,454,758 3. 167.80
6,000 CHEUNG KONGIHLDGS)H 06-11-98 SMITH BARNEY NEW YO 4235 4962229 45.454.75 1.167.54
34,000 CHEUNG KRONGHLDGES)H  06-11-99 MORGAN STANLEY NEW 137345 281, 32830 T63,243,60 1798470
27,000 CHEUNG KONGHLDGS) H  06-14-98  MORGAN STANLEY NEW 1,078.49 220,813.83 208 04639 11,TET. a4
10,000 CHEUNG KONGHLDGSYH [(6-1599 MORGAN STANLEY NEW JUHE.56 81,610.33 T7.424.59 4, 185.74
26,000 CHEUMNG KONGHLDGS)H  06-16-99 MORGAN STANLEY NEW 105323 21565997 200.3103.93 14,356.04
34,000 CHEUNG KOMNGHLDGS) H  06-17-99 MORGAN STANLEY NEW 1, 407.05 28810922 263243 60 24 86562
72000 COSCO PACLTD.COM IS 05-03-99  MERKILL LYNCH{MLPFS 241.15 49,366,310 30,532.90 18,833 .40}
138,000 COSCOPAC LTD COM 1S 05-04-99 MERRILL LYNCH{MLFFS 45372 09.050,34 5B.521.40 40,528 94
A3, COSCO PACLTDCOM 1S 05-05-99  MERRILL LYNCH{MLFPFS 148 38 30,38533 18,234.93 12,150.40
B5,000 COSCOH PAC LTD.COM 18 05.06-99  MERRILL LYNCH INTER 204.52 60,3068, 19 36,045.79 24,262.40
115000 COSCO PAC LTD COM IS 05-07-99 MERRILL LYNCH INTER 408.72 B3,623.49 A8, 767 B3 34 855.66
Q4000 COSCO PAC LTD COM 15 05-10-99 MERRILL LYNCH INTER 30045 61520001 39,862.40 21651
12000 BKOF TOKYD-MITSUR J 07-26-90 MORGAN STANLEY NEW K7.12 174, 168.7T8 1359,022.59 15, 146.19
BN BRIDGESTONE CORPYS0 07-26-99 MORGAN STANLEY NEW 11626 232 40063 135,580,14 96,820.49
7,000 FUNTSL Y56 07-26-99  MORGAN STANLEY NEW B6.45 17281832 BT.916.64 B4, 0168
3000 ITO-YORKADG COYSD 07-09-99  SMITH BARNEY NEW YO 287.20 191,176.50 [44,702.22 46,474 .28
6000 ITO-YOKADD CO XS0 i7-12-99  SMITH BARNEY NEW YO STa.24 3B2.249.86 289,404.45 &2 4541
3000 ITO-YORADD COYS0D 071399 SMITH BARNEY NEW YO 48220 A20,984.70 241.170,37 To.814.13
5,000 TTO-YORADO COYSD 07-14-93  SMITH BARNEY NEW Y0 AED 14 32573019 4117037 B4, 56742
1,000 ITOYOKADRD CO YD 07-15-99  SMITH BARNEY NEW YO g 19 65.365.40 43.234.07 17,131.33
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PUBLIC SCHOOL TEACHERS/ SCUDDE

N,

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

SALE COMMISSION GAIN OR
(F SHS ISSUE IMATE BROKER PER UNIT EXTENSION FROCEEDS COsT (LOSS)
S0 ITO-YOKADO CO Y50 07-16-99 SMITH BARNEY NEW YO 4H6.58 I2NAE.30 241, 17038 #2.707.02
I ITO-YORADCCO Y30 071998 SMITH BARNEY NEW YO 0692 64,521.08 48.234.07 16,287,010
20000 ITO-YORADO CO Y50 07-21-9% SMITH BARNEY NEW YO 19038 126,728.25 040815 30,260.10
1000 ITORYORADO CO Y S0 U7-22-98  SMITH BARNEY NEW YO 0860 f5,678.31 48,234.08 1740425
7000 ITO-YOKARD CO Y5 U7-23-93  SMITH BARNEY NEW YO G75.13 449 408.73 337,638 53 101,770.20
2,000, ITO-YOKADO CO Y50 072399 GOLDMAN SACHS & CO 19282 [128,357.41 96,468, 15 31,589.26
1000 ITO-YOKADO CO Y50 07-27-99  SMITH BARNEY NEW YO 283.49 |8, 708.23 144,702 22 44,006,101
1O ITO-YORKADO €0 Y50 07-28-99  SMITH BARNEY NEW YO 96.02 6391479 48,234.07 15,680,723
L0 ITO-YOKADODCO Y50 07-29-99  SMITH BARNEY NEW YO G687 b 48287 48,234 .08 16,248.79
2000 ITO-YOKADO COYS0 (7-31-99  SMITH BARNEY NEW YO 197.99 131, 794.81 960,408 15 35,326,566
41,000 MITSUBISHI HEAVY IND. 053080 MERRILL LYNCH(MLPES 216.01 [ 56,694,858 J0R69490 15200002
ST000 MITSUBISHIFIEAVY IND 06-01-%9 MERRILL LYNCH INTER 213 20459832 429,161.20 =214,562.88
00 MITSUBISHI HEAVY IND 06-02-99 MERRILL LYNCH{MLPFS 21793 20400771 399,044,631 -194.926.92
23000 MITSUBISHI HEAVY INDY  06-03-9  MERRILL LYNCH INTER 13508 R9.416.55 173,170.31 H3,253. 78
5000 MITSUBISHI HEAVY IND 06-07-99  LEHMAN BROS INC OTC 2532 I6,855.74 1764572 -18.7685.98
46,000 MITSUBISHI HEAVY IND  06-08-9¢ MERRILL LYNCH(MLPFS 189,94 I T26023 326,340,682 =1 7608039
22000 MITSUBISHI HEAVY IND 06.09.90 MERRILL LYMCH INTER 124.43 R 826,09 165,641 .16 R2.815.07
4,000 MURATA MFG CO JFY S0 072699 MORGAN STAMLEY NEW 13497 260.791.18 125,641 .54 140,129 64
1200 NICHIEI CO Y3WOTC L 07-12-58 MORGAN STANLEY NEW 4819 B, 640,54 TOTET 20 2785339
I 506 NICHIE! CO Y S0(OTC L 07-13-99  MORGAMN STANLEY NEW 186.90 124,410,94 BE.483.99 A5.926.95
Q00 NICHIE] COYSHOTC L 07-14-99 MORGAN STANLEY NEW 11544 T6,E43.99 53,080.40 23,753.59
AU NICHTED CO Y SMKOTE L {H-154%  MORGAN STANLEY NEW 430,85 2R6.804. 15 194,664.79 ‘?2:139_:1#5
b KD NICHIED COYSHOTC L U7-1600 MORGAN STANLEY NEW 13975 U302 LY LR 1L el ] FLREEHE
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PUBLIC SCHOOL TEACHERS, SCUDDE

SALE OF STOCKS (contlinued)
May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE DROKER PER UNIT EXTENSION PROCEEDS _ COST (LOSS)

700 NICHIEICOYSOOTCL  07-1999  MORGAN STANLEY NEW 8851 5891400 4129253 17.621.49
1000 MICHIEICOYSIOTC L 07-21-99 MORGAN STANLEY NEW 12584 8377029 5898931 2478096
1,800 NICHIEICOYSKOTCL  07-2699 MORGAN STANLEY NEW 74.00 14810540 10618079 4192461
22000 NIKKO SECURITIESYS0  05:06-99 SMITH BARNEY NEW YO 189.92 12642682  BOSTRG6 4554816
2N NIKKO SECURITIES Y51 05-06-99  JARDINE FLEMING NEW 17:2) 11,456.21 T.A52.60 4,103.6]
13,000 NIKKOQ SECURITIES Y50 05-07-%0  SMITH BARNEY NEW YD LI2ST 7493551 47,7191 .43 2714358
2000 NIKKQSECURITIESYSO  05-10-99 SMITH BARNEY NEW YO 1727 11,498 41 735261 414580
7,000 NIKKOSECURITIESYS0 051199 DAIWA SECURITIES NE 58.25 7605 257102 1203583
5000 NIKKOSECURITIESYS0 051199 SMITH BARNEY NEW YO 4189 2788933 1838151 9,507.82
17.000 NIKKO SECURITIESYS0  05-12.99 DAIWA SECURITIES NE 136,72 9100844 62497014 2851130
1,500 NINTENDO CO JPYS0 07-26-%9 MORGAN STANLEY NEW 12582 /LA ISAT0IT 9215666
LK) TAISHO PHARM CO Y50 05-06-4  WARBURG DILLON READ 84,54 3980061 50,563,668 §,237.93
5000 TAISHO PHARM COYS0D 050799 SRC WARRURG ASIA LT 226,56 15081182 12640919 2440263
4000 TAISHOPHARM COYS0  0S-10-99 SBC WARBURG DILLON 179,40 (1942349 10112735 1829614
4000 TAISHO PHARMCOYS0  05-11.99 GOLDMAN SACHS & CO 134,89 #9,79422 7584552 1394870
2,000 TAISHO PHARMCOYS0 051199 SBC WARBURG ASIA LT 89,59 3963681 5056368 9.073.13
17000 TAISHO PHARM COYSO  D5-12:99 SHC WARBURG ASIA LT 800,84 53309229 42079125 10330104
12000 TAISHOPHARMCOYS0  05-13:99 SBC WARBURG ASIA LT 55041 66,389.54  30338206 6300748
1.0 TALSHO PHARM COYA0 (15-19-9%  SHC WARBURG ASIA LT 44,52 9.636,55 2528184 435471
7000 TAISHO PHARM COYS0  05-17-99 SBCWARBURG ASIA LT 29988 199.62030  IT697286 2264744
6000 TAISHO PHARM COYS0 05:18-99 WARBURG DILLON READ 257,05 TLI09NT 15169103 1941804
SANK TOKYO ELECTROM Y50 7-15-0%  DRESENER KLEINWOHRT G289 A00, 32612 20000767 199,248 45
1000 TOKYO ELECTRONYS0  07-16:99  KLEINWORT BENSON IN 35,68 13942975 12024660 LIS.183.15
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PUBLIC SCHOOL TEACHERS! SCUDDE

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO, SALE COMMISSION GAIN OR
0OF 515 IS5UE DATE BROKER PER UNIT EXTENSION PROCEEDS COST {LOSS)

Lo TOKYO ELECTRON Y50 07-19-99 DRESDNER KLEINWORT 114.78 Th,406.63 40.413.53 35,991.10
1000 TORYQ ELECTRON Y50 07-21-99 DRESDNER KLEINWOHRT 114.01 75,895.56 40,415.53 15,480,03
1000 TOKYO ELECTRON Y50 07-22-99 KLEINWORT BENSON IN I 15.68 77,003.25 4041553 36,587.72
3000 TOKYO ELECTRON Y50 (72390 KLEINWORT BENSON IN 3537 209.931.31 121.246.60 BE6ELTI
3000 TOKYO ELECTRON Y50 (07-26-99 MORGAN STANLEY NEW 10671 21331851 12124660 9207191
4,000 TOKYO ELECTRON Y50 (7-28-99 DRESDMER KLEINWORT 216.00 280,827.89 161,662.14 119, 165.75
5000 TOKYO ELECTRON Y50 07-29-90 DRESDNER KLEINWOHRT 21843 154,731.47 H2,077.67 152,653.80
10900 ADR TELEDEMEX SAC (052750 MERRILL LYNCH INTER 574005 873,717.03 496,535.12 IT7IBLS
7800 ADRTELEDEMEX SAC 052899 MERRILL LYMCH INTER 410LES 625,089.0% 15531871 269.770.38
2200 ADRTELEDEMEX SAC 060199 MERRILL LYNCH INTER 115,75 172,171.75 100,218.10 71,953.65
3600 ADRTELEDEMEXSAC 060299 MERRILL LYNCH INTER 189.49 284,480.51 163,993.25 120.487.26
2,100 ADRTELEDEMEXSACT 061799 MERRILL LYMNCH INTER 11060 16788940 95.662.73 72.226.67
5200 ADR TELEDEMEX SAC 062199 MERRILL LYNCH INTER 27393 417.579.33 216,879.14 180 T00.21
£.190 DSM NV NLG2O (5-20-9% BEAR STEARNS NEW YO LE14.BE B05,828.04 B42,572.92 -36,744 28
2150 [SM MY NLG20 05-21-9%% BEAR STEARNS NEW YO 42539 20237197 221,188.35 -B916,28
40 DSM NY NLG20 05-25-44  BEAR STEARNS NEW YO 144,79 72,250,52 76,1299 -3,879.39
1,590 DSM NV NLG2O (5-26:99 BEAR STEARNS NEW YO I08.77 154,077.52 163,576.42 B 498.90
|.B36 DSM NV NLGID 06-02-99 REAR STEARNS NEW YO 348,07 173,689,285 168,854.45 -15.195.20
205 EQUANT NV NLGO.O2 06-15-99 MORGAMN STANLEY NEW 4519 1802826 15.304.07 2,724.1%
557 EQUANT NV NLGOLO2 06-16-99  MORGAN STANLEY NEW 12258 4890777 41.562.29 732548
I3 BOUANT NV NLGO.O2 6-16-99  MORGAN STANLEY NEW 0.00 98,169.74 B3,080.02 15,079 82
3,760 EQUANT NV MLGD.02 06-17-95%  MORGAN STAMLEY NEW 82135 3272196 28065009 41,011:;‘;
195 EQUANT NV NLOL02 (= 17499 MORGAN STANLEY NEW 13,00 17.003.01 14,5553 2445 AR
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PUBLIC SCHOOL TEACHERS/ SCUDDE

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

[y S SALE COMMISSION GAIN OR
OF SHS ISSLE DATE BROKEHR FER UNIT EXTENSION PROCEEDS COST (LOSS]

2170 EQUANT NV NLOO.02 06-18-90  MORGAN STANLEY NEW 475.85 1 8% RG6. T8 161,999,321 21867 57
1068 EQUANT NV NLGOO2 (6-18-99  MORGAN STANLEY NEW (.00 93,576.35 79,730.4% 13,845.86
2,793 EQUANT NY NLGO.02 06-21-9%  MORGAN STANLEY NEW 70175 279,996.38 208,508.66 7148772
3,142 EQUANT NV NLGO,02 06-24-99 MORGAN STANLEY NEW (LA E YT 308,15 234,562,891 62,745.24
3RTS BQUANT NY NLGOOZ 06-25-90 MORGAN STANLEY NEW 1,398.15 557 862,26 433.592.33 119.263.33
1638 EQUANT NV NLGO.OZ 0p-28-99  MOBRGAN STANLEY NEW 39460 157,444 .64 122.283.27 3516137
23 EQUANT NV NLGO.O2 (6-28-99  MORGAN STANLEY NEW 554 220508 1.717.04 492.04
2325 EQUANT NV NLGO.02 (06-299% MORGAN STANLEY NEW 55447 221,432,856 17357058 47 86228
16 BEQUANT NV NLGOOZ 06-29-90  MORGAMN STANLEY NEW 194.77 7.716.22 GO.917.68 16, 708.54
169 EQUANT NV NLGO.02 063099 MORGAN STANLEY NEW 4023 16,055.25 12,616.53 343872
5543 EQUANT NV NLGO.O2 07-00-99  MORGAN STANLEY NEW 132287 527.825.84 413 807.19 11401865
AT BOQUANT NV NLGO.02 07-02-89  MORGAN STANLEY NEW 789.52 31501482 244 566,55 T044827
LA AGA AB SERB'SEKS 05-20-99  INSTINET UK LIMITE 4138 21.646.72 2256512 Bl bR
200 AGA AR SER'R'SEKS 05-21-%  ENSKILDA SECURITIES 50 2,692.56 2,820.64 -1 2808
LiEHE AGA AR SER'B'SEKS 05-26-99  INSTINET UK LIMITE 2642 1318234 14, 10320 -920.86
1,500 AGA AB SER'B'SEKS 05-27-49  INSTINET ULK LIMITE 38.74 19.331.37 21,154 80 -1,823.43
2,200 AGA AB SER'B'SEKS 3-25-94  INSTINET UK LIMITE S5 2822150 3,027.04 -2,804. 14
LMK AGA AB SER'B'SEKS 053199  ENSKILDA SECURITIES 2y 16,352.75 18,334, 16 -1.981.41
1700 AGA AR SER'B'SEKS Dh-01-94%  ENSKILDA SECURITIES 42.54 2122917 2397544 -2.746.27
2 AGA ABSER B SEKS (6199 ENSKILDA SECURITIES a3 28555410 3243730 -3 881.95
230 AGA AR SER'B'SERS 060354 ENSKILDA SECLIRITIES 5736 2862308 3243736 381428
2300 AGA AB SER’B'SEKS 06-04-51  ENEKILDA SECURITIES ATA3 26.608.10 32,437 37 =3829.27
2300 AGA AB SER'B'SEKS 06-07-99  ENSKILDA SECURITIES St 258.744.22 1243736 -1.693, 14
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PUBLIC SCHOOL TEACHERS/ SCUDDE

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

N SALE COMMISSION GAIN OR
OF 5HS 155UE DATE BROKER PER UNIT EXTENSION PROCEEDS COST {LOSS)

2300 AGA AB SER'B'SEKS U6-08-99  INSTINET UK LIMITE 58.95 WAIGIS 3243137 302122
2700 AGA AR SER'B'SEKS 06-10-99  INSTINET UK LIMITE f9.33 34,594 63 07865 -3.484.02
3300 AGA AB SER'B'SEKS 06-11-99  INSTINET UK LIMITE B557 4270205 46,540.57 -3.838.52
2300 AGA AB SER'B'SEKS 06-17-9%  ENSKILDA SECURITIES 5779 IR8IHAT 1243736 -3,598.49
1.800 AGA AB SER'B'SEKS 06-18-98  ENSKILDA SECURITIES 4525 22,58) 61 25,385.76 2.804.15
2400 AGA AB SER'B'SEKS (6-22-9%  [NSTINET LK LIMITE fi1.51 60312 R47.69 -3,154.57
1400 AGA AB SER'R'SEKS 06-23-99  ENSKILDA SECURITIES 3405 17,438 64 19,744.48 -2,305.84
3,700 AGA AR SER'B'SEKS 062499 EMNSKILDA SECURITIES 9187 46,840,67 52.181.85 S5341.18
2900 AGA AR SER'B'SEKS 06-26-99 ENSKILDA SECURITIES 7488 37.428.10 40,800,29 -3471.19
2000 AGA AB SER'B'SEKS 06-29-99 EMSKILDA SECURITIES 74.52 3708642 401,699,29 371287
8300 AGA AB SER'B'SEKS 06-30-99 ENSKILDA SECURITIES 210,90 105,239.96 117.056.58 -1 L816.62
1000 AGA AB SER'B'SEKS 07-01-99 ENSKILDA SECURITIES 2482 12,433.33 14,103.20 -1 660,87
1200 AGA AB SER'B'SEKS 07-02-99 ENSKILDA SECURITIES 0.07 15,003.01 16,923.84 -1.920.83
1200 AGA AB SER'E'SEKS 07-05:99 ENSKILDA SECURITIES 29.94 14,938.04 16,923.84 -1 BES.80
SA00 AGA AR SER’R'SEKS 070699 ENSKILDA SECURITIES 147,74 1372372 £1.798.57 -B074.85
6,900 AGA AR SER'R'SEKS 07-07-99  ENSKILDA SECURITIES 17828 88,962 30 9131200 -§.340.79
3700 AGA AD SER'B'SEKS 07-08-99 ENSKILDA SECURITIES 95,79 47,799 %6 52,181,385 438199
B0 AGA AB SERB'SEKS 07-19-99  ENSKILDA SECURITIES 22347 TR ERT] 122 687 86 11,184 65

700 AGA AB SER'E'SEKS 07-12-89  ENSKILDA SECURITIES 18,10 9.033.07 9.872.24 439,17
6,000 AGA AB SER'B'SEKS (77-14-99  ENSKILDA SECURITIES 154,38 T7.03338 £4,619.21 -7.585.83
A0 AGA AB SER'B'SEKS 07-15-99  ENSKILDA SECURITIES 6202 30,945.46 1384769 -2902.23
3400 AGA AB SER'B'SEKS 07-16-99  ENSKILDA SECURITIES #8.82 4432015 47.950.89 “3.627,74

400 AGA Al SER'D'SEKS 07- 1999 ENSKILEA SECURITIES 10,54 525755 364128 3T
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PUBLIC SCHOOL TEACHERS! SCUDDE

SALE OF STOCKS (continued}

May 1, 1999 THROUGH July 31, 1999

NO, SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
500 AGA AR SER'B'SEKS 07-23.99  ENSKILDA SECURITIES 17341 B6,513.10 91,670.81 -5,137.71
2700 AGA AH SER'B'SEKS 07-26-9% ENSKILDA SECURITIES 73,76 36,804,45 38,078,65 -1,274.20
2600 AGA AB SER'B'SEKS 07-27:9%  ENSKILDA SECURITIES 432 7,084.34 36,668 33 4159
400 AGA AB SER'B'SEKS 07-29.99  ENSKILDA SECURITIES I1.42 569748 S641.20 562
400 AGA AR SER'B'SEKS 07-30-9%  INSTINET UK LIMITE 1141 5.683.72 564128 5244
D00 AGA AB SER'B'SEKS 07-30-99  ENSKILDA SECURITIES 255 12,729.83 12,692.88 36,95
24 5000 SKANDIA INSURANCE SE  O6-1 -9 DONALDSON LUFKIN AN RE0 06 434, 109 62 1712901 Ti6.98061
9200 SKANDIA INSURANCESE  06-14-9%9 DONALDSON LUFKIN AN A216T 1al, 513.88 43983 14 117,530074
10,500 SKANDIA INSURANCESE  06-15-99 DONALDSON LUFKIN AN 37021 |84, 732,66 5163238 13310024
4700 SKANDIA INSURANCESE  U6-16-9%  DONALDSON LUFKIN AN 162,99 §1,334.30 22469,65 55.864.65
19,700 SKANDIA INSURANCESE  (6-17-9% DONALDSON & OO, NE 00554 4T073.77 418128 25289249
18,000 SKANDIA INSURANCESE  06-18-9% DONALDSON LUFKIN AN 3353 326, 1 10,68 BOSIO6 24005672
5,600 SKANDIA INSURANCESE  06-21-99  DONALDSONM LUFKIN AN 208,04 103,814.29 26,772.34 77,041.95
300 SKANDIA INSURANCE SE 06-22.95  BANCO COMERCIAL POR 115.59 57.680.21 14,820.40 42,850.81
700 SKANDIA INSURANCESE  06-23-99 DONALDSON LUFKIN AN 26,00 |298) 81 3,346.54 y.635.20
4700 SKANDIA INSURANCESE  06-24-99  DONALDSON LUFKIN AN 175.11 £7,381 34 22,469 65 54,911 69
3400 SKANDIA INSURANCESE  06-28.99  DONALDSON LUFKIN AN 127.76 63,750.91 16,254 64 47,496 27
|.600 SKANDIA INSURANCESE  04-20.99  DONALDSON LUEKIN AN 59,64 29,782.23 7,649.24 23,13299
5900 SKANDIA INSURANCESE (62999 [NSTINET UK LIMITE 220.6| [RTENE T r 2820658 BLLETS9
4400 SKANDIA INSURANCESE  06-30-99 INSTINET UK LIMITE 165,13 R2,307.76 21,035.41 61,3625
5000 SKANDIA INSURANCE SE  06-30-09  DONALDSON LUFKIN AN 189,11 04,467 95 2100388 70,464.07
1,200 SKANDIA INSURANCESE.  07-01-99 INSTINET LK LIMITE 45.61 X2 T6H0.09 57380 1702316
10,100 SKANDIA INSURANCESE  (7-05-99 DEN DANSKE BANK STU 375,16 187,203:38 4828584 [3E9]7.54
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PUBLIC SCHOOL TEACHERS/ SCUDDE

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

NO, SALE COMMISSION GAIN OR
OF 5HS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS LCOST (LOSS)

1,300 SKANDIA INSURANCESE  07-09.99  INSTINET UK LIMITE 47.60 33,750.42 £,215.01 I17.535.41
6,000 SKANDIA INSURANCESE  (7-12-%9  DONALDSON LUFKIN AN 21735 H13,448.31 06273 R, 285 58
2700 SKANDIA INSURANCESE  07-14-99 DONALDSON LUFKIN AN 90,04 49,870,906 12,908 (% 36,902 87
4000 SKANDIA INSURANCE SE  07-15-99  DONALDSON LUFKIN AN 148.04 TARTLIS 19,123,160 54,749.05
7000 SKANDIA INSURANCESE  07-16-99  DONALDSON LUFKIN AN 24 37 13192236 11,943 51 9707885
5000 SKANDIA INSURANCESE  07-19-99 DONALDSON LUFKIN AN 18755 9358791 13,003 58 69, 684.03
900 SKANDIA INSURANCE SE  07-21-4%0 DONALDSON LUFKIN AN EE R 16,9292 430270 12,660.22
0 SKANDLA INSURANCESE  07.22.00  DONALDSON LUFKIN AN 113858 56,800,38 14,342 33 43 467 05
7000 SKFAB SER'A'SEK125 U7-26-%  MORGAN STANLEY NEW 287.60 143511.76 130,928 41 2258335
10200 SKF AB SERA'SEKI125 07-28.99  MORGAN STANLEY NEW 426,72 21293231 176,209.96 36,7235
1.200 SKFAE SER'A'SEKI25 07-29.99  MORGAN STANLEY NEW 50.01 24.553.01 20,730.58 4,232 43
12,600 SKFABSER'A'SEKI12S 07-30-99  MORGAN STANLEY NEW 517.84 15840489 217.671.13 40,733.76
S0 SKF SER°B'SEK12.50 07-26-99 MORGAN STANLEY NEW 22,10 11,026.43 1195209 <0256
00 SKF SER'B'SEK12.50 07-27-99 MORGAN STANLEY NEW 22,12 11,037.54 11,952.09 -B14.55
IO SKF SER'B'SEK 12.50 07-28-99  MORGAN STANLEY NEW 4426 2208540 23.504.17 -1 518,77
400 SKFSER'R'SEKI12:50 072999 MORGAN STANLEY NEW 1721 858866 956167 -073.01
At} SKFSER'B'SEKI12.50 07-2999  KLEINWORT BENSON LT 13.08 6.527.56 217125 68
1A SKF SER'R'SEKI12.50 07-30-9% MORGAN STANLEY NEW 56,60 28,242.41 307543 -2.833.02
2L SWEDISH MATCH AR SEK. 041499  ENSKILDA SECURITIES 15061 75,152.93 T1.591.84 3.561.08
10 SWEDISH MATCH AB SEK 051999  INSTINET UK LIMITE 071 354.53 3.3 15.23
50,500 SWEDISH MATCH AB SEK - 05-20.99 EMSKILDA SECURITIES 35874 175,01 0,80 17134541 T.665.39
12,000 SWEDISH MATCH AB SEK  05-20-99  INSTINET LK LIMITE #3573 4271926 4071574 2,063
67800 SWEDISH MATCHABSEK 052199, ENSKILDA SECURITIES ABA20 24164570 24153 160177
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PUBLIC SCHOOL TEACHERS! SCLIDDE

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NOL SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
9900 SWEDISHMATCHARSEK  05-35:99  INSTINET UK LIMITE 70.22 35,038,398 33,500, 49 |,447 89
50900 SWEDISH MATCH AB SEK  05-23-90 ENSKILDA SECURITIES 42357 21,33700 20323941 $,007.62
5700 SWEDISH MATCH AB SEK 052690 [NSTINET UK LIMITE 4207 20,994.36 19,339,98 |.654.38
42,400 SWEDISH MATCH AB SEK  (5-26:99 ENSKILDA SECURITIES 311.96 [55.660064 14386225 11,807,36
20,200 SWEDISH MATCH AB SEK  05-27-99 ENSKILDA SECURITIES 216,35 107,957.08 99 174,97 BEE21 1
£200 SWEDISH MATCH AB SEK  05-27-99  INSTINET SERVICES L 3867 19,296 86 17,643.49 | 653,37
0200 SWEDISH MATCH AB SEK  05.28.99  ENSKILDA SECURITIES 7451 37,180,35 34,608.38 257187
20200 SWEBISH MATCH AR SEK  05-31.99  ENSKILDA SECURITIES 23177 111,660.80 99,074.97 12,585.83
I4,500 SWEDISH MATCH AB SEK  06-D1-59  INSTINET U.K LIMITE 106589 53,338.88 49,198.19 4,140.69
14700 SWEDISH MATCH AB SEK  06-01-99 ENSKILDA SECURITIES 250,54 12501920 117,736.35 7.282.85
12,000 SWEDISH MATCH AB SEK 060200 INSTINET UK LIMITE 94 55 47,178.74 43.760.42 340837
7000 SWEDISH MATCH AR SEK 060299 KLEINWORT BENSON LT 5208 25,994.75 24/000.15 1,904 60
17,300 SWEDISH MATCH AB SEK  06-03-99 INSTINET UK LIMITE 128.99 £4,367.55 58,698.53 5 669,02
7200 SWEDISH MATCH AB SEK  06-04-99  [NSTINET UK LIMITE 53.46 26,674.26 24,429.44 224482
1,300 SWEDISH MATCH AB SEK  06-07.99  INSTINET UK LIMITE 961 4797.41 441087 386,54
5,100 SWEDISH MATCH AR SEK  06:08-99  INSTINET UK LIMITE 67,52 33.690.51 30,876.10 2,814.41
|4,600 SWEDISH MATCH ABSEK  06.10:99  INSTINET UK LIMITE 105.63 52,707.83 49,537.48 3,17035
1000 SWEDISH MATCH AB SEK 061199 INSTINET UK LIMITE 213 11,042.50 10;178.54 #63.56
1,300 SWEDISH MATCH AB SEK  06-14-99 INSTINET UK LIMITE 8296 41395.42 36,340.66 3,054.76
TR0 SWEDISH MATCH AB SEK 061599 [NSTINET UK LIMITE 25,05 |3,996.94 12,893.32 110362
2100 SWEDISH MATCH AR SEK  06-16-99  INSTINET UK LIMITE 1538 767539 7,125.25 550,14
1100 SWEDISH MATCHAB SEK  06-17-99  [NSTINET UK LIMITE R.00 399157 373228 259.69
6,000 SWEDISH MATCH AB SEK  06-18-90  [NSTINET U.K LIMITE 4192 21,914 32 20,357,571 1,556.45
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PUBLIC SCHOOL TEACHERS SCUDDE

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
OF SHS 1SSUE DATE BROKER PER UNIT EXTENSLEN PROCEEDS LCOST (LSS}
5300 SWEDISH MATCHAR SEK  06-21-99  [NSTINET LLK LIMITE 897 19,447 82 1798279 1. 46503
1,300 SWEDISH MATCH AB SEK  (06-22:99  [NSTIMNET UK LIMITE .55 4,764,942 441087 353.55
2900 SWEDISH MATCH AB SEK  06-22-9%9 HANDLESBANKENEQUIT 21,26 1061015 0.839.64 T71.51
3000 SWEDISH MATCH AB SEK  (%-23-9%  INSTINET UK LIMITE 21.83 10,893.64 10,178.93 Ti471
60 SWEDISH MATCH AB SEK  (6-24-99 INSTINET UK LIMITE 4.7 218017 203579 144 38
3600 SWEDISH MATCH AB SEK  06-28-9%  INSTINET UK LIMITE 26,44 13,192.43 [2.214.72 L IEd |
100 SWEDISH MATCH AB SEK  07-02-9%  INSTINET UK LIMITE 2235 11,051.18 10,518,237 63295
4600 SWEDISH MATCH AB SEK  07-05-99 DEN DANSKE BANEK 5TO 10711 5344872 49 537 48 191124
BN SWEDISH MATCH AB SEK  (R-07-99  INSTINET LLK LIMITE G5.94 32.903.37 30,536.81 236050
3000 SWEDISH MATCH AB SEK  07-08-99  INSTINET LLK LIMITE 22.68 1141543 10,518.23 8972
T.000 SWEDISH MATCH AB SEK  07-09-99 INSTINET LK LIMITE A761 25.747.23 26,804.53 194270
35600 SWEDISH MATCH AB SEK  07-14-099 BEAR STEARNS MNEW YO 40694 2306278 158.649.59 14,413.19
43,900 SWEDISH MATCH AB SEK  07-16-99 BEAR STEARNS NEW YO 32557 16245722 148.951.75 13,505.47
11800 SWEDISH MATCH AB SEK  07-20-99  BEAR STEARNS NEW YD 25330 126,397.75 114,682.67 11,715.08
2817 UBS AG CHFMKREGD) 07-23-99 1P MORGAN NEW YORK 2,079.73 RI9.RB12.85 920.960.71 41,147 86
2,860 UBS AG CHFXNREGD) 07-26-90  IP MORGAN NEW YORK 204659 B16,568.09 93501868 118,430.59
2610 UBS AG CHFZWREGID) 07-27-99 1P MORGAN NEW YORK 1.909.91 T62.054.18 B53,286.28 -91,232:10
4400 ASTRAZENECA COMM 5T 07-15-99 DEUTSCHE BANK SECUR 3037 159, 866.3] 6744151 02,424.80
6,816 ASTRAZENECA COMM ST  07-15-99 DEUTSCHE BANK SECUR 1,224 41 GIOETS %6 257.749.19 353.230.77
700 ASTRAZENECA COMM ST 07-16-99 DREUTSCHE BANK SECUR 50.44 25,168.49 10,729.33 14,430.56
1900 ASTRAZENECA COMM ST 07-19.090 DEUTSCHE BANK SECUR 13813 5,526, 49 39.122.47 A0,804.02
00 ASTRAZENECA COMM ST 07:22:99 DEUTSCHE BANK SECUR il A 1225521 13,794 86 15.460,35
1492 ASTRAZENECA COMM ST 07-27-99 DEUTSCHE BANK SECUR 100558 54, 1THAY 2250840 ALAILDY

1T 1aquinydag

99C



PUBLIC SCHOOL TEACHERS/! SCUDDE

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
628 BOC GROUP ORD 25P 07-12.99 CITIBANK N.A, LONDO 13,65 13,638 52 9,159.92 4,478.60
4672 BOC GROUP ORD 25P 07-13-99  CITIBANK N.A, LONDO 98 5 9804204  6RI451T 2989687
9344 BOC GROUP ORD 25P 07-13-99  CITIBANK N.A, LONDO 198.55 19796107 13629034 6167073
2213 LONKHOAFRICA ORDGR (62880 CORPORATE ACTIONS 0.00 0 1,683.37 -1,683.37
58211 ORANGEORD GBPO.20  (05:25:99 CITIBANK N.A. LONDO ROB.31 ROT.S0547 39177899 41572648
S0012 ORANGE ORD GBFO20 052699  CITIBANK N.A, LONDO 70125 700.139.56  336.597.05  363,542.51
16,862 ORANGE ORD GERPO.20 6-01-99 CITIHANK N.A. LONDO 23710 23646565 113,486,775 1229780
10386 ORANGE ORD GBPO20 060299 CITIBANK N.A. LONDO 146,58 14600923 6990116 7612807
1,753 ORANGE ORDGBPO20 060399 CITIBANK N.A. LONDO 2509 2466266 1179826 12,86+4.40
4061 ORANGEORDGRPI20 (60499 CITIBANK NA LONDO 57.40 695257 2733185 29,620.72
49,257 ORANGEORDGBPO20  06-07:99 CITIRANK N.A. LONDO T04.75 703,633.56 33151565 37211791
68,140 ORANGE ORD GBPO20  06:08-99 CITIBANK N.A. LONDO 98547 984,486,017 45887361  525.612.56
2,748,365 49.534,15738 3695477441 12,579.382.97
PURLIC SCH TEACHERS/MSAM
2,500 BRAMBLES INDSLTDAS 052199 SBC WARBURG & CO LT 45215 6911109 3096221 3814888
2,500 ALCATEL EUR10 07-30-99  HSBC INVESTMENT BAN 4,854.99 WS2U63T 25263461 11258176
400 BONGRAIN SA FRFS0 07-23-99 COMMERZBANK LONDON 45.98 15522863 19191252 3668180
95 BONGRAIN SA FRFSO 07-30-99  COMMERZBANK LONDON 113,00 3755536 455702 -8,023.86
500 ELF AQUITAINE EURE 050699 MORGAN STANLEY HEK L 0.00 7933067 4439228 3493839
1,300 ELF AQUITAINE EURS 051499 DEUTSCHE MORGAN GRE 4203 19631782 11541992 80,897.90
500 ELF AQUITAINE EURS 05-21-99 DEUTSCHE MORGAN GRE 187,26 T4TUR08 4439228 3031580
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PUBLIC SCH TEACHERS/MSAM SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
N0, SALE COMMISSION GAIN OR
OF 515 ISSUE DATE BROKER FER UNIT EXTENSION PROCEEDS COST (LOSS)

1100 ELEADUITAINE ELRE 015-28-99 DEUTSCHE MORGAN GRE A04.B1 16151893 07,663,010 63.855.92
1100 ELF AQUITAINE ELIRE 06-07-59 DEUTSL"'HE BANK LONDO 19857 15902747 07.663.01 61.364.46
1900 ELF AQUITAINE ELIRE 06-11-99 SBCWARBURG & COLT B3 280,171.92 168, 690.66 111.481.26
2400 SCOR NPV (05-14-89  JP MORGAN SECURITIE ADA,70 134,165.25 93,045.80 4111945
400 SCOR NPV 05-18-99 BANQUE NATIONALE DE 54097 2193122 15,507 63 642159
4,900 SCOR NPV 15-21-99  JP MORGAN SECURITIE &02.47 266 687.92 189.968.50 T6,719.42
1400 SCOR NPV (15-28-99 JP MORGAN SECURITIE ig2.E8 12724162 93, 045,80 34,195.82
1160 SCOR NPY 06-02-99 I MORGAN SECURITIE 17447 57,983 58 47,645 99 15,337.59
6,637 BASFAG NPV 07-16-99  GOLDMAN SACHS INTL Qo110 299, 47383 184,517.83 114,956.00
3000 BASFAG NPV 07-23-9% JP MORGAN SECURITIE 42272 140.484.27 B3, 404,17 5708010
2932 BASFAG NPV 07-30-99  JP MORGAN SECURITIE 40714 135,307.39 B1,513.68 53,793.71
S6R KARSTADT AG DEMSINVA  05-07-99  JP MORGAN SECURITIE T46.26 248.007.94 221.435.90 26,569.04
552 KARSTADT AG DEMSVA  05-14:99 P MORGAN SECURITIE T18.51 215.815.87 21520118 23.614.09
640 KARSTADT AG DEMSKVA  05:21.99 P MORGAN SECURITIE 53943 279.137.50 25301733 26,12047
115 KARSTADT AG DEMSOIVA  05-28-99  JP MORGAN SECURITIE 395,56 135,458.01 122.805.02 B,652.90

185 KARSTADT AG DEMSO(VA  D6-04-99 JP MORGAM SECURITIE 23131 T6,871.06 T2,123.58 4,7147.47

312 KARSTADT AG DEMSINVA  06-07-90 JP MORGAN SECURITIE 404,69 134.491.97 12163545 1285652
4,152 HWE AG NPV 05-14-%%  KLEINWOHRT BENSON SE §21.01 207.882.07 21910020 11.219.13
1416 BRWE AG NPV 05-28-9%  KLEINWORT BENSON S5E 39117 156,6873.73 180,262 45 -233IBR.T2
15,000 SWIRE PACIFIC "A'HKDR (5-06-99  ROBERT FLEMING & CO 551.13 86,044.50 65,238.17 20,8463
16,000 SWIRE PACIFIC ‘A'HED 05.07-09 ROBERT FLEMING & CO AR 54 M) HE4.55 69,587.18 21.087.17
BN SWIRE PACIFIC "A'HED U5-1H9Y  ROBERT FLEMING & C0 200,56 A6,920 4% A6.968.30 096119
15400 RWIRE PACIFIC "A'HKD 05-12-9%  ROBERT FLEMING & CO Sal 10 B4, 350,81 05 23R1T 191 I_‘l:iii
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PUBLIC SCH TEACHERS/MSAM

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

NOL SALE COMMISSION GAIN OR
OF 5HS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

7500 SWIREPACIFIC 'AMKD  05-13-99  ROBERT FLEMING & CO 267,01 4168214 12,619.08 063,06
16,000 SWIREPACIFIC 'AHKD  05-14-99 HOBERT FLEMING & CO 57555 K9,884 35 £9.547.38 20,300.97
12500 SWIRE FACIFIC ‘B'HKD  05-06-99 W1 CARR AND S0NS C 4178 10,772.39 521927 553,12
15000 SWIRE PACIFIC ‘R'HKD 050799 W.LCARR AND SONS C 49,49 12.736.08 11,063.12 1,672.93
10,000 SWIRE PACIFIC ‘B'HKD  US-10-99  W.L.CARR ANDSONS © 3262 §.362.15 737541 U6 74
12,500 SWIREPACIFIC ‘B'HKD  05-11-99 W..CARR AND SONS C 3927 10,112 78 921927 89351
TS50 SWIRE PACIFIC "H'HED 051200 WICARR AND SONS C 24.65 308,14 5,531.56 17658
5000 SWIRE PACIFIC “R'HKI}  05-13-90 ROBERT FLEMING & CO 2691 4,183.11 31.647.71 495.4
5000 SWIRE PACIFIC ‘B'HKD  05-14-99 ROBERT FLEMING & CD 27.1% 4.230.01 3.687.71 5423
5000 SWIRE PACIFIC 'B'HKD  05-17-99  ROBERT FLEMING & CO 26,63 412296 3687.71 43525
2500 SWIREFPACIFIC 'B'HKD  05-15-99 RUBERT FLEMING & CO 1312 204626 154385 20241
2500 SWIREPACIFIC 'B'HKD  05-19-9%  ROBERT FLEMING & CO 12,40 1 986.26 1,843.85 14241
7,500 SWIRE PACIFIC 'B'HKD  06-22-99 ROBERT FLEMING & CO 3834 5,976.32 5.531.56 444,76
43900 TELECOMITALIASPAD  06-15-99 ROBERT FLEMING & CO 631.75 97431 12601452 12595979
A5 TELECOM ITALIA SPA D (6-25-99 RORERT FLEMING & CO 44905 19, 866.04 10,026.72 DEIDI2
32700 TELECOM ITALIASPAD  07-09-9% ROBERT FLEMING & CO 467,48 186,315.00 3,565,03 92,449.97
13700 TELECOM ITALIASPAD  07-16-99 ROBERT FLEMING & CO 204.98 81,274.36 39,325.72 41,948 64
200 AOYAMA TRADING Y50 06-17:99  SCHRODER SECS LTD L 75,61 37.730.10 12.391.79 531831
1600 AOYAMA TRADING ¥50  06-18:99 SCHRODER SECS LTD L 100,47 50,134.74 43,189.06 6,045 68
1000 AOYAMA TRADINGYS0  06-21-99 SCHRODER SECSLTD L 0,34 0,105.76 26.993.16 112,60
2000 ADYAMA TRADINGYSO 062290 SCHRODER SECS LD L 12267 6121508 5308632 722871
2000 AOYAMA TRADING Y50 062399 SCHRODER SECSLTD L 12795 £3,840.60 53.986.32 9,863 28
1400 AOYAMA TRADINGYS0  06-24-99 SCHRODER SECS LTD L 0g 38 45,1022 37.790.43 731248
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PUBLIC SCH TEACHERS/MSAM

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

N, SALE COMMISSION GAIN OR
(F SH5 ISSUE DATE BROKER FER UNIT EXTENSION PROCEEDS COST (LOSS)

26000 ADYAMA TRADING Y50 06-25-99  SCHRODER SECS LTD L 174.05 86,852.33 70,8222 16,670,011

900 ACYAMA TRADING Y50 O6-28-99  SCHRODER S5ECS LTD L 5908 2948500 24,293 84 5,191.16
2000 ADYAMA TRADING Y50 (2999 SCHRODER SECSLTD L 13064 65, 188,22 51,986.32 11,2001.90
2,000 ADYAMA TRADING Y30 7-01-%9 SCHRODER SECS LTD L 134.91 67,323.12 5198632 13336.80
25000 ADYAMA TRADING Y50 07-02-59 SCHRODER SECS LTD L 192 59 96, 102.04 75.580.85 20.520.19
2000 ADYAMA TRADING Y50 070599 SCHRODER SECSLTD L 13501 69,365.01 5193612 1537929
L0 AOYAMA TRADING Y50 07-06-9% SCHRODER SECSLTD L 130.80 65,268.37 51.287.01 13,981.36
1500 ADYAMA TRADING Y50 070759 SCHRODER SECSLTD L 132,60 66, 1 665,51 §1.287.00 14,870 540
1200 AOYAMA TRADING Y50 07-14-%0 SCHRODER SECSLTD L 83192 41, 873,19 1239179 948140
00 ACYAMA TRADING Y50 07-15-99 SCHRODER SECSLTD L T6.88 3R,360.79 29,692 48 66831
2,000 ADYAMA TRADING Y350 (7-16-%  SCHRODER SECSLTD L 146,86 73,219,467 §3.986.12 1929335
1800 ACYAMA TRADING Y50 (7-19-29 SCHRODER SECSLTDL 12513 6243816 4R,587.69 13,850.47
100K ACYAMA TRADING Y50 O7-21-99  SCHRODER SECS LTDL 67.76 381381 26,99%.16 0, 820,65
100 ADYAMA TRADING Y50 (17-23-%%  SCHRODER SECS LTD L 188.41 24,017.61 BO.ST2.48 13,038.13
1300 ACYAMA TRADING Y50 07-26-99 SCHRODER SECSLTD L 86.91 43,367.40 309111 B.276.29

B0 ADYAMA TRADING Y50 072750 SCHRODER SECSLTD L 52.22 26,062, 10 21.594.53 4,467 .57

RO ACYAMA TRADING Y50 072899 SCHRODER SECELTDL 3113 2551135 21,594.53 191682
L 0D ADYAMA TRADING Y50 (7-29-99 SCHRODER SECS LTD L 7290 35, 378.00 29,692.48 6.685.52
1600 - ADYAMA TRADING Y50 07-30-99 SCHRODER SECS LTD L 106,26 33.024.63 43.159.06 9.835.57

900 CHUDENRKO CORPIPYS0  06-23-99 CORPORATE ACTIONS .00 15,583.84 26,076.73 -10,452 5%
G000 FLISAWA FHARMA COY  05-06-49 SBC WARBURG & COLT 292,85 146, 13281 80.453.09 6G5,679.72
2000 FLUISAWA PHARMACOY  05-07.9% SBCWARBURG ASIA LT 65,34 32,607.59 1787846 1472913
L0 FUNSAWA PHARMA COY 051090 SAECWARBURG & CO LT A2:39 1616474 §939.33 J22%81
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PUBLIC SCH TEACHERSMSAM

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

MO SALE COMMISSTION GAIN OR
OF SHE 1SSLE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

4000 FLIISAWA PHARMA COY 051099 SBC WARBURG & COLT 12959 it i 94 3575693 28.908.01
1O FUNSAWA PHARMA COY  05-14-99  SHC WARBLIRG ASIA LT 1205 15,994.90 893921 105567
1000 FUNSAWA PHARMA COY  06-08:69 SBC WARBURG ASIA LT 3221 16,075.07 £,939.23 7135484
1000 FUJISAWA PHARMA COY  06-09-%9  SBC WARBURG ASIA LT 3250 16.217.50 §.930.21 1.178.27
PANKD FLISAWA FHARMA COY  On-10-%0 SRC WARBRURG ASIA LT 1270 16348, 14 5.939.23 T.408.9]
1000 FUNSAWA PHARMA COY  06-11-%% S5BC WARBURG ASIA LT iz.80 16,368 22 8.939.23 T428.99
3000 FUIISAWA PHARMA COY  06-14-99 SBC WARBURG ASIA LT .15 49.478.19 16817.70 2266049
1000 FUNSAWA PFHARMA COY  06-15-90 SEC WARBURG ASIA LT 3238 I, 16183 §.939.23 7.222.60
3000 FUIISAWA PHARMA COY 062290 SOC WARBURG & COLT 9653 45, 168.94 26,817.70 21,351.24
000 FUNSAWA PHARMA COY  06-23.99 SBC WARBURG ASIA LT 16318 R1428.13 44,696 16 36,730.97
2000 FUIISAWA PHARMA COY  06-24.99 SBC WARBURG ASIA LT &5.01 3244400 17.878.47 14.565.53
4000 FUNSAWA PHARMA COY  06-25-99 SBECWARBURG & CO LT 129.32 64, 73293 35,756.93 28,976.00
4000 FUISAWA PHARMA COY  06-28-99 SBC WARBURG ASIA LT 13145 65,595.12 35,756,493 29.838.39
3000 FUISAWA PHARMA COY  06-29.99 SBC WARBURG & COLT 98.77 49,288.33 2681770 22 AT063
2000 FUIISAWA PHARMA COY  07-01-9% SBCWARBURG & COLT 64.95 3241474 I7.878.47 14,536.27
2000 FUNSAWA PHARMA COY  07-02-9% SBC WARBURG ASIA LT 5.3 32,500,749 1787847 14,6232
3000 FUNSAWA PHARMA COY  07-05-99 SEC WARBURG & COLT 97.38 48,592 (% 20681770 21, 77439
A FUNISAWA FHARMA COY  07-06-99 SBC WARBURG ASIA LT 95.68 47,742.95 2681770 2092525
1,000 FUISAWA PHARMA COY (0707499 SBCWARBURG & COLT 396 15,5945.3 §,939.23 7,010.08
1000 FUNSAWA PHARMA COY  07-09-99 SHEC WARBURG & COLT LT I5B57.47 £.939.23 6,91824
16 JAPAN TOBACCD INC JP 07-15-5% ELEINWORT BENSON SE 193.53 193,330.56 I23.874.33 #0,456,23

15 JAPAN TOBACCO INC IP 0F-16-99  KLEINWORT BENSOM SE 18223 182,045.24 [16,132:18 65,913.06

I JAPAN TOBACCOD INC JP 07-19-99  KLEINWORT BENSON SE 11.91 11489482 T.742.15 415267
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PUBLIC SCH TEACHERS/MSAM SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)

18 JAPAN TOBACCO INC JP 07:21-99  KLEINWORT BENSON SE 21893 218,711 .44 139, 358,62 T9,352.86

4 JAPAN TOBACCO INC P oy-2200  KLEINWORT BENSON SE 48.92 AR 871.50 0,968 58 17,503.01

10 JAPAN TOBACCO INC P (r7-27-00  KLEINWORT BENSON SE 120047 120,351,080 TTAZL46 4292961

13 JAPAN TOBACCO INC IP (7-28-00 KLEINWORT BENSON SE 157.25 157,088 49 100,647 89 S440.60
2000 KAQCORP JFYS0 0h-17-99 SHC WARBURG & COLT ddS. AR 223,794.98 94,9517 128,843.61

H 00 BRAQ CORP IFY A0 (- 18-99 SBC WARBURG & COLT MITI 170,517.74 7121353 99,34.21
1,000 KAQ CORPIPYSD (M-21-60  SHBC WARBURG ASIA LT 451.66 22538126 9495027 130,429 .89
#,000 KAO CORPIPY3U (62290 SHCWARBURG ASIA LT 44068 234.450.38 9495137 12953901
TO BEADCORP IFYS0 6h-23.00  SRC WARRURG ASIA LT 18072 19447334 3,082 45 111,390,589
1000 KAQCORP IPYS0 06-24-%9  SRC WARBLURG ASIA LT 6546 22,564 33 15.606.77 46,958 6
T.000 KAGQCORPIPYSO (M6-25-99 SOC WARBURG & COLT 185.50 193,561 16 3,082 45 1077871
6,000 KADCORP JPYSD (#-25-90 SBC WARBURG & COLT 337.23 168, 260.58 T1.213.53 97.067.05
600 KAD CORP IPY S0 06-29.9  KLEINWORT BENSON SE J35.68 167500194 T1.213.53 Q6288 46
160K KAQ CORP IPY S0 (7-01-94%  KLEINWORT BENSON SE 4b2.26 461,798,135 189,502,758 IT1.505.40
11,000 KAG CORP IPY SO (7-02-99 KLEINWORT BENSON 5E 1A F J15.808.32 130,558 14 188,250,018
13,000 KAQCORP JFYS0 07-05-99 KLEINWORT BENSON SE 5021 37983063 154,295 .95 125.53465
16,000 KADCORP IPYS0 07-06-9%  KLEINWDRT BENSON SE 45534 454, 880,18 18990275 264,977.41
12,000 KAQCORPIPYSO (07-07-99 ROBERT FLEMING & CO 325.93 33864124 142.427.06 196,214.20
EO000 KAQ CORPIPYSD 07-08-9% ROBERT FLEMING & CO 287.75 22202392 e u5137 127.072.55
B000 KADCORP IPYS0 07-00-9%  ROBERT FLEMING & CO 284 .44 218570065 Q4095137 12361928
10,000 KAQ CORPIPYSO 07-12-99 ROHBERT FLEMIMNG & CO 597 27575616 118,689,232 157.066.04
10 0H) K AD CORP JPY S0 07-13-99 ROBERT FLEMING & CO A20.58 276,084 45 | 1868922 I5T:J_95.23
12,008 KAG CORPIPYSD 071498 ROBERT FLEMING & CO 32129 AT 45 142,427,600 L:s.ﬂﬂ.xu
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PUBLIC SCH TEACHERS/MSAM

SALE OF STOCKS (conlinued)

May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION PROCEEDS COST ILOSS)

7000 KAQ CORP IPYS0 07-1599 KLEINWORT RENSON SE 191,14 190,946,846 RI08245 10786441
10,000 KAD CORP IBYS0 07-1699  KLEINWORT BENSON SE 246334 ORISR IIR6E922 14430276
7.000 KAQ CORP JPYS0 07-19-90  KLEINWORT BENSON SE 181,72 181,532.36 B3,082.45 98, 449.91
10,000 KAD CORP JPYS0 07-21-99  KLEINWORT BENSON SE 259,45 2518998 |15,689.22 14050076
5000 KAG CORP JRYS) 070299 KLEINWORT BENSON SE 115.74 132,021,530 59,344 61 72,676,569
7000 KAQ CORP IPYS0 072399 KLEINWORT BENSON SE 18824 188,051, 14 BIOB2AS  |04,96860
4000 KAQ CORPIPYS0 07-26-99 KLEINWORT BENSON SE 108.27 108, 159.98 4747569 0,684, 24
3000 KAD CORPIPYS0 07-27-99  KLEINWORT BENSON SE B0 8053216 15,606.77 44,92539
3,000 KAO CORPIPYS0 072899 KLEINWORT BENSON 5E B1.04 BO,960.07 3560677 45,353.30
3000 KAG CORP IPYS0 07-29-99 KLEINWORT BENSON SE BlA43 5034823 35.606.77 44,741 46
1000 SHISEIDO €O Y50 (%-11-99 ROBERT FLEMING & CO .60 15,057.98 10,487,30 4,570.68
1000 SHISEIDG CO Ysi (- 14-09  ROBERT FLEMING & CO 1645 14.911.61 10,487.30 4424 31
1,000 SHISEIDG €O Y50 06-15-99 ROBERT FLEMING & CO 3573 14,610.86 10.487.30 412356
000 TOYO SEIKAN KAISHA ] 05-06-99 NOMURA BANK INTL PL 127.73 63.736,68 66,281.99 -2,54531
1000 TOYO SEIKAN KAISHA S 0540799 NDMURA BANK INTL PL 127.84 63,790,45 (6.281.99 -2,491.54
1000 TOYO SEIKAN KAISHA | 05-10:99  NOMURA BANK INTL PL 41.99 2095707 2.094.00 -1,136,93
2000 TOYO SEIKAN KAISHAJ 051199 NOMURA BANK INTL PL 5133 A0,583.68 44,188.00 360432
000 TOYO SEIKAN KAISHA ] 051299 NOMURA BANK INTL PL 12567 §2,700,02 66,281.99 357297
2000 TOYO SEIKAN KAISHA D 051390 NOMURA BANK INTL PL 85.33 47 58,44 a4 | BE.00 - ,607 .56
1000 TOYOSEIKANKAISHAL  05-14:99 NOMURA BANK INTL FL 4206 2103822 22.0094.00 -1,055.78
2,000 TOYO SEIKAN KAISHA ] 08-17-99 NOMURA BANK INTL FL 5142 40,629.44 44,1879 -3,558.5]
2000 TOYOD SEIKAN KAISHA ] 05-18-99 NOMURA BANK INTL PL 79 83 39,835.16 44, 188,00 435284
1,000 TOYO SEIKAN KAISHAJ  05-19.99 NUMURA BANK INTL PL 1976 19,841.33 22,094.00 225267
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PUBLIC SCH TEACHERS/MBSAM

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

N SALE COMMISSION GAIN OR
OF SHS IS5LE DATE BROKER FER UNIT EXTENSION PROCEEDS COST {LOSS)
2000 TOYO SEIKAN KAISHA ) (5-20-99  NOMURA BANK INTL PL 7723 38,585.97 44, 187.99 -5,602.02
2000 TOYO SEIKAN KAISHA J 15.25-00 NOMURA BANK INTL FL 1710 I8, 470.42 44, | BR.O0 571738
1000 TOYO SEIKAN KAISHA J 05-26-99 NOMURA BANK INTL PL 19.89 19.905.13 22.094.00 -1 18B.87
3000 TOYO SEIKAN KAISHA ) 05.27.99  NOMURA BANK INTL FL 11760 58,6080 i, 281.99 <7.601.19
2000 TOYO SEIKAN KAISHA ) (15-28-99  NOMURA BANK INTL PL 7547 17,658 83 44, 187.99 £,529.16
2000 TOYO SEIKAN KAISHA J 06-01-99  NOMURA BANK INTL FL 7017 39,506:13 44, 185.00 4.6RIRT
3000 TOYO SEIKAN KAISHA ) 060299 NOMURA BANK INTL PL 12572 6273313 66, 281.99 -1 54B.66
3000 TOYO SEIKAN KAISHA ) 06-03-90  NOMURA BANK INTL PL 127.23 63 4R86.82 66,281.99 -2 79517
LI TOYO SEIKAN KAISHA J Of-04-99  NOMURA BANK INTL PL B4.46 42, 145,84 44, 188,00 204216
A0 TOYO SEIKAN KAISHA J 06-07-99  NOMURA BANK INTL PL 12833 £4,038.08 66,281.99 -2,243.91
1,000 TOYD SEIKAN KAISHA S Of-08-99  NOMURA BANK INTL PL 43126 21,581.52 2200400 -S10.48
3000 TOYO SEIKAN KAISHA ) 06-08-99  NOMURA BANK INTL PL 131.89 65.812.29 66,251.99 ~46%.7
4,000 TOYO SEIKAN KAISHA J 06-10-59  NOMURA BANK INTL PL 182,92 91.278.50 BE375.00 2.902.51
5,000 TOYOD SEIKAN KAISHA 1 06-11-99  NOMURA BANK INTL PL 231,14 I115337.22 11068 54 4.567.23
400 TOYO SEIKAN KAISHA J (6-14-99  NOMURA BANK INTL PL 185.57 9260000 BEAT50Y 422801
1,000 TOYOD SEIKAN KAISHA ) 06-15-99 NOMURA BANK INTL PL. B4 FLAT5.44 22,084.00 281.44
2,000 TOYO SEIKAN KAISHA S 06-16-99  NOMURA BANK INTL PL 9016 44.989.65 44, 187,99 BN .G
3000 TOYO SEIKAN KAISHA ) D6-17-99  NOMURA BANK INTL PL 13559 67,658.70 66,281.99 1,376.71
10 TOYO SEIKAN KAISHA D 06-18-99  NOMURA BANK INTL PL 45722 22,566,135 22.094.00 472,15
3000 TOYOSEIKAN KAISHA ) 06-21-99 NOMURA BANK INTL PL 134,38 67,056.40 G 28195 T74.41
LA TOYO SEIK AN KAISHA ) D622 N{}Mi.lli!..ﬁ BANK INTL PL 134 34 67,036.56 56,281 758,57
4000 TOYO SEIRAN KAISHA D O6-23-09  ROMURA BAREK INTL PL 18028 A0 56007 REATSG0 1_.!:!4-03
MK TOYO SEIKAN KAISHA LD 062499 NOMURA BANK INTL PL RO #4,449.5] CERETTH] 261,51
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PUBLIC SCH TEACHERS/MSANM

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

12 13quiaidag 1

M. SALE COMMISSTON GAIN OR
0OF 5118 1S5UE [IATE BROKER PER UNIT EXTENSION PROCEEDS CO5T (LOSS)
2000 TOYO SEIKAN KAISHA S 06-25-29  NOMURA BANK INTL PL .03 4442399 44,187.99 236
1,000 TOYO SEIKAN KAISHA S (W-25-90  MNOMURA BANK [INTL PL 44,10 22,003.83 22,04.00 20,17
2000 TOYOD SEIKAN KAISHA S M-29-99  NOMURA BANK INTL FL ET.99 43,904.57 44,1 88.00 -283.13
2000 TOYO SEIKAN KAISHA ] 07-01-99  MOMURA BANE INTL PL B9.71 44,762.81 44, 18799 574,82
4000 TOYO SEIKAN KAISHAJ (7-02-99  MOMURA BANK INTL PL 17762 28,634, 19 BE375.99 2582
3000 TOYD SEIKAN KAISHA 07-05-99  NOMURA BANK INTL PL 130048 65,1 13,52 66,281.99 =1, 16847
KK TOYO SEIKAN KAISHA ) 07-06-99 NOMURA BANK INTL PL 12681 631,282.06 66.281.99 20543
2,000 TOYO SEIKAN KAISHAJ  07-07-99  NOMURA BANK IMTL PL 83.91 4| 873.02 44,1 88.00 ~231498
4000 TOYO SEIKAM KAISHA ] 07.08.99 NOMURA BANK INTL PL 166,39 B1028 81 £8,375.99 -5,3501.18
3000 TOYOSEIKAN KAISHA ) 070998 NOMURA BANK INTL PL j22.20 Gl 9R008 66y, 281.99 -5.301.9]
4,000 TOYO SEIKAN KAISHA S 07-12-99 MOMURA BANK INTL PL 16276 £1,216.09 B8, 375.99 =1.159.90
1000 TOYO SEIKAN KAISHA D 07-12-99  NOMURA BANK INTL PL 41.83 20.E71.42 22.004.00 -1.222.58
2700 BUHRMANN NV NLGZ S0 050799 INSTINET SERVICES L 132.44 SLhoG0.EY 56.850.01 -6, 189.12
12600 AGGREKO ORD GAPO.20 (5-12:5%  ABN AMRO EQUITIES L Th.A6 4509228 36 313T5 8.778.53
14200 AGGREKO ORD GBPO.2Z0 15-25-9%  AHMN AMRO SECURITIES 8722 49526069 40,925.02 B.601.67
4410 AGGRERO ORD GRPO.ZO 05-26-9%  ABN AMRO EQUITIES L 17,13 1547575 12,680.99 1,7M.76
BO00 AGGREKD ORD GBPOL.20 05-27-59  ABN AMRO EQUITIES L 459 ZH.05T.80 23.056.35 5,001 .45
4200 AGGRERO ORD GBPOLZO (5-15-99  ABMN AMRO EQUITIES L. 2538 14,475.56 12, 1058 2ATNAR
1400 AGGRERC ORI GRPL20 (6-17-99  ABN AMRO EQUITIES L 8.28 4,720.52 4.034.86 66,06
33400 AGGREKO ORD GRPO.Z0 (6-22-2%  ABN AMRO EQUITIES L 19805 112,744 80 96,260,217 16,484,353
40,500 AGGREKO DRD GBPO.Z0 06-23-9%  AHN AMRO EQUITIES L 245778 139,908 30 116,732.78 23,245.52
7000 AGOGRERO ORI GRPO.20 (3-24-99  ABN AMRO HOARE GOVE 4351 2459410 2046251 4,131 59
I 100 AGGREKO ORD GBPOZO (6-26-99  ABN AMRO EQUITIES L BE.21 S0.088.94 40,636,821 9.452.12
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PUBLIC SCH TEACHERS/MSAM SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999
MO, SALE COMMISSION GAIN OR
0OF SHS ISSLE DATE BROKER PER UNIT EXTENSION FROCEEDS COST (LO5S)

12800 AGGRERKD ORD GBPO.2D (4-29-99  ABN AMRO EQUITIES L A0.82 4587423 160 890.17 B.984.06

1,000 AGGREKO ORD GBPI.20 07-02-9%9  ABN AMRO EQUITIES L 6,18 L5 TAR20L 4518
10,633 AGGREKO ORD GERPO.20 07-05-99 ABN AMRO EQUITIES L 65.52 35031 64478 6.505,53

6,500 BILLITON ORD USDD.50 05-06-99  JP MORGAN SECURITIE 4272 21,110.29 14,299,230 681099
17,300 BILLITON ORD USDD.50 (5-19-99 JP MORGAN SECURITIE 110,03 54.701.85 3805814 16,643.71
44900 BILLITON ORD USDOSD 05-20-99  JP MORGAN SECURITIE 200.20 14460747 98,775.18 45.832.29
22,900 BILLITON ORD USD{.50 05-21-09 KLEINWORT BENSON SE 13402 76.217.75 50377.54 2584021
20,000 BILLITON ORD USD(O.50 05-21-5% JP MORGAN SECURITIE 133.54 66,439.38 43,997 .85 22441 .53
85,800 BILLITON ORD USDO 50 05-24-99  JP MORGAN SECURITIE 63,78 281.121.84 188,750.79 92.371.05
32,100 BILLITON ORDUSDEO.S0 05-25-99  JP MORGAN SECURITIE 20895 104,064.84 T0,616.56 144828
18000 BILLITON ORD USDOS0 0a-10-99  JF MORGAN SECURITIE 11544 5740264 39.598.07 17.804.57
99.600 BILLITON ORD USDO.S0 06-11-99  JP MORGAN SECURITIE 67157 33491178 219,100.31 11580247
62700 BILLITON ORD USDO.S0 Ma-14-%9  JP MORGAN SECLRITIE 473,24 235,943.40 153,332.52 B2.GI0.88
12200 BILLITON ORD USDD.50 06-15-99 P MORGAN SECURITIE 5329 4],366.89 26,838.69 1452820
23,100 BILLITON ORD USDO 50 Dh-16-990  JP MORGAN SECURITIE 152,12 T8.503.15 30.817.52 27,6R5.63
46,1000 BILLITON ORD USTNLS0 (6-17-99  JP MORGAN SECURITIE ETER T 156,320.95 101.415.05 5490590
17,100 BILLITON ORD USDO.50 (- 18-9%  JP MORGAN SECURITIE 17596 S8.661.09 3761817 21,4292

6,100 BILLITON ORD USDO.50 06-30-99  JP MORGAN SECURITIE 4290 21,215.88 1341935 7.796.53
18,300 BILLITON ORD USDO,50 07-01-99  IP MORGAN SECURITIE 132.59 fi5,966, 28 40,258.04 25, 70824
44500 BILLITON ORDUSDOSO  07-02-99  JP MORGAN SECURITIE 321.00 159,982, 1% 97.455.25 62,526,931
18,500 BILLITON ORD USDO.50 07-05-99°  ABN AMHRO EQUITIES L 120,15 6H,114722 40,698.01 2761621
68,900 BILLITON ORD USDOSD  07-06-29  ABN AMRO EQUITIES L. 44249 252.187.22 151.572.61 100,614,610
22900 BILLITON CRD USDN0 50 07-07-99  DEUTSCHE BANK LONDO 17457 R6,922.78 0,377.54 A6,545.24
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PUBLIC SCH TEACHERS/MSAM

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

N SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION _PROCEEDS COST (LOSS)

34400 BILLITON ORDUSDOS0  07-08-%9 DEUTSCHE BANK LONDO 266,63 132.452.27 7567631 57,175.96
11,100 BILLITONORDUSDD.SD  07-09-99 DEUTSCHE MORGAN GRE $4.74 42,092.05 24418581 17,673.24
34,400 BILLITONORD USD(.S0  07-12-99  DEUTSCHE MORGAN GRE 25755 128,325 81 75,676.31 52,640.50
34,400 BILLITON ORBUSDOSO  07-13-99  DEUTSCHE BANK LONDO 6435 13171642 75,676.31 56,040.11
57400 BILLITON ORDUSD0S0  07-14-99 DEUTSCHE BANK LONDO 438,86 2IBB00TE 12627354 42,526.94
34,400 BILLITOM ORDUSDO.50  07-15-9%9  DEUTSCHE BANK LONDO 265.51 132,293 98 75,676.31 56,617.67
45,000 BILLITON ORDUSDUSO  07-1699 DEUTSCHE BANK LONDO 362.73 18081333 10097507 79.838.26
37.000 BILLITON ORDUSDOS0  07-19-99  DEUTSCHE BANK LONDO 247,45 143,24578 £1.396.00 fi1,840.75
32300 RILLITON ORDUSDOSD  07-2099 DEUTSCHE MORGAN GRE 247.0m 123,073.56 71.056.53 S2,017.03
#0300 BILLITON ORDUSDOS0  07-20499  SCHRODER SECS LTD L. 612,36 0556993 17665138 12EBIESS

1200 BILLITON ORDUSDOS0  17-21-99 DEUTSCHE MORGAN GRE 921 4,601.61 2,639,871 196174

5700 BILLITON ORDUSDOS0  07-22.99 SCHRODER SECSLTDL 45,66 22.786.28 12,539.39 10,246 89
4,600 BILLITON ORDUSDO.S0  07-23-99 DEUTSCHE BANK LONDO 40,45 19,983 30 10,119.51 9,863.79
45900 BILLITON ORD USDUS0  07-2699 DEUTSCHE BANK LONDO 189.28 19405626 10097507 03.081.19
16,400 BILLITONORD USDOS0  07-28-99 DEUTSCHE BANK LONDO 158.29 78,794.03 40.478.03 35.316.00
27500 RILLITOM ORDUSD0DS0  07-28:99 SCHRODER SECS LTD L 236,69 117.902.47 11,397 015 5740542
17.000 BILLITON ORDUSDDS0  07-29-99  DEUTSCHE BANK LONDO 146,31 728106 7,408 | 15,4148
11,400 BILLITON ORDUSDOS0  07-30-99  ABN AMROEQUITIES L B 60 4K,080, 18 2507878 23,001 40
(5,100 BILLITON ORD USDO.S0  (7-30-99 DEUTSCHE BANK LONDO 125.94 £2,648.68 33218.38 29,430,30
13200 BRIT AMER TOBACCO OR  05-05-99 LEHMAN BROTHERS INT 230,33 114,727.76 76,2 1820 38.500.56

4500 BRIT AMER TOBACCOOR  05-06.99 LEHMAN BROTHERS INT 7791 18,675.53 25,983 48 1269205

6,100 RRIT AMER TOBACCOOR  05-10-99 LEHMAN BROTHERS INT 105.01 52,19295 15,222 05 16,970.90

1,200 BRIT AMER TOBACCOOR  05-11-99 LEHMAN BROTHERS INT 2166 10,807.62 £,928.93 147860
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PUBLIC SCH TEACHERS/MSAM SALE OF STOCKS (continued) é’

May 1, 1999 THROUGH July 31, 1999 g

g

NO. SALE COMMISSION GAIN OR L

OF SHS ISSUE DATE BROKER PER UNIT EXTENSION _PROCEEDS COST (LOSS)

4300 BRIT AMER TOBACCOOR  05-14.99 LEHMAN BROTHERS INT 80.92 40,07592 24828466 1534726
3,500 BRIT AMER TOBACCOOR 05-18-99 LEHMAN BROTHERS INT 6293 319542 2020937 10.986.05
10,329 BRITAMER TOBACCOOR  05-19-99 LEHMAN BROTHERS INT EENE DI20465 5964074 31,5639
1,000 BUNZL ORD 23P (17-28-99  MERRILL LYNCH INTER 325 16,023.78 11,793,843 422995
30,300 BUNZL ORD 25P 07-30-99 MERRILL LYNCH INTER 126.79 16267065  1I%11772 4375293
5900 BURMAH CASTROL ORD  06:22.99 ABN AMRO EQUITIES L 0.40 11724403 10321239 14,031.64
16,700 BURMAH CASTROL ORD 062499 ABN AMRO HOARE GOVE 53631 IITUTA6 29214358 2497391
00 BURMAH CASTROLORD  06-2599 ABNAMRO HOARE GOVE 2671 15,234.94 13,994.90 1,240.04
13500 RURMAH CASTROL ORD  07-01-99 ABN AMRO EQUITIES L 4510 ST051.65 23616395 20,887.70

15600 BURMAH CASTROL ORD  (07-02-99  ABNAMRO EQUITIES L 517.70 0508870 272,900.57 AT L R
11300 BURMAH CASTROLORD  (7-05-99 ABNAMRO EQUITIES L 176,00 21425504 197,677.97 16,577.97
8400 BURMAH CASTROL ORD  (7-07-99  ABN AMRO EQUITIES L 28256 16095444 146,946.46 14,007 98
4,200 BURMAH CASTROL ORD  07-08:99  ABN AMRO HOARE GOVE 141.04 023338 73473 6.760.15
4300 BURMAH CASTROLORD  07-12.99 ABN AMRO EQUITIES L 146.97 8361422 7522250 8,391 63
15,000 BURMAH CASTROLORD  07-1499 ABN AMROEQUITIES L 508,99 290,12083 26240439 27,716.44
5600 INVENSYS ORDGBPO2S  07-02-99 LEHMAN BROTHERS INT 56,26 2788322 3038023 269701
17.800 INVENSYS ORDGBPU25  07-05-99 LEHMAN BROTHERS INT 177.54 8839590 9720143 -8,805.55
55,600 INVENSYS ORDGBPO25S  07-06-99 DONALDSON LUFKIN & 414.30 20552708 A03I802  -28.090.94
7.700 INVENSYS ORDGEPO2S  07-06.99 LEMMAN BROTHERS INT 76.82 3813808 4204782 -4.909.74
2,700 INVENSYS ORDGBPD2S  07-08.99 LEHMAN BROTHERS INT 26,60 13,274 89 14,744.04 1,469.15
E.500 INVENSYS ORD GBPO25  07-0959 LEHMAN BROTHERS INT #6589 4316124 4805465 -4,893:4)

17,000 INVEMSYS ORD GBRPL2S U7-12-8%  LEHMAN BROTHERS INT 167,72 B3,400.2] 02 81285 S, 338.64 =

IR A0 INVENSYS ORDUEMWIAS 071399  LEHMAN BROTHERS INT 7947 139, 05H 44 155,085.47 ~15027.03 !i
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PUBLIC SCH TEACHERSMSAM

SALE OF STOCKS (continued)
May 1, 1999 THROUGH July 31, 1999

N, SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LOSS)
5,708 INVENSYS ORD GBPD.25 07-13-089 DONALDSON LUFKIN & 42,43 2798439 A0.026.31 -3,141.92
5700 INVENSYS ORD GBPO25  07-14-99 LEHMAN BROTHERS INT 56,35 2792045 31,1263 -3,203 86
15700 INVENSYS ORD GBPO.25  07-16-99 LEHMAN BROTHERS INT 15750 78,307.92 #5.733.87 733595
I1.600 INVENSYS ORD GBPO25  07-16-99 DONALDSON LUFKIN & 8775 58,149.75 6,344.77 -5.195.02
11,600 INVENSYS ORD GBPO2S  07-19.99 LEHMAN BROTHERS INT 119.78 5957395 6334477 377082
23200 INVENSYS ORD GBPO2S  07.20:99 LEHMAN BROTHERS INT 240,94 12005000 126,689.53 6,639.44
11,600 INVENSYS ORD GBPO.25 072299 DONALDSON LUFKIN & 93,00 6l 649,76 63,344.77 -1,695.01
10,800 INVENSYS ORD GBPO.25  07-23.99 LEHMAN BRUTHERS INT 11437 56,867.02 58.976.16 -2,108.24
3300 LONMIN ORD GBPI 051999 COLLINS STEWART 46.33 26,199.24 21.619.87 457937
5500 LONMIN ORD GRPI 052099 COLLING STEWART 716.79 43.576.43 46,0331 | 7,543.32
1300 LONMIN ORD GBP {15-26-99 COLLINS STEWART 1786 10,183.94 8,516,92 1,667.02
6,800 LONMIN ORD GBFI 05-28-99  COLLINS STEWART 9352 53,11547 44,550.03 8,565.44
2600 LONMIN ORD GBP) 060199 COLLINS STEWART 16,30 2047258 17.033.84 3436.74
1200 LONMIN ORD GRPI 06-04-99  COLLING STEWART 16,64 9,492.76 7.861.77 1,630.99
16,700 LONMIN ORD GBPI 06-07-99 COLLINS STEWART 232.04 132,375 109.409.64 22,727 8%
1O LOMMIN ORI GEPL (h-0H-99 COLLINS STEWART 1185 7.890,42 6,551.48 1,347 94
(2,600 LONMIN ORI GBPI 06-09-99 COLLINS STEWART 864,75 40304461 41012235 82,922.26
143,400 LOMMIN ORD GBPI 61099 COLLIMNS STEWART 1 YER.&T 1138, 162 54 30 481.56 19468124
2500 LONRHO AFRICA ORD GB 050599 INSTINET SERVICES L 337 1.920.74 i32.64 1, 285,10
500 LONRHO AFRICA ORD GB 05-17-99  INSTINET SERVICES L .62 34791 126.53 22138
1500 LONRHO AFRICA ORDGB 05-19-99  INSTINET SERVICES L 183 1.043.36 379,59 663,77
(400 RACAL ELECTRONICS OR  06-10-99 HENDERSON CROSTHWAI 7174 40,688.68 27,406,04 13,282 64
25400 RACAL ELECTRONICS OR  06-16-99 HENDERSON CROSTHWAI 27429 156,23089 10876771 AT AGY 1R
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PURBLIC SCH TEACHERS/MSAM

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

N, SALE COMMISSION GAIN OR
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LSS}
0NN RACAL ELECTROMICS O 06-21-99 HENDERSON CROSTHWAI 5098 0%, 356,62 217462065 392,97
15300 RACAL ELECTRONICS OR  06-30-99 HENDERSON CROSTHWAI 16324 0289510 B3.517.56 AT 3754
25400 RACAL ELECTRONICS OR  07-02-99 HENDERSON CROSTHWAL 27104 154, 354,68 |08, 767,71 4361697
2500 RACAL ELECTROMICS OR  07-05.99 HENDERSON CROSTHWAL 2677 15.266.16 10,705,458 4.300.68
59200 RACAL ELECTRONICS OR  07-06-99 HENDERSON CROSTHWAL AT 065,117.96 253,505 85 1161211
38,200 RACAL ELECTROMICS QR  07-07-99 HENDERSON CROSTHWAL 417.20 237,70 44 163,579,749 74,181 .65
12,700 RACAL ELECTRONICA OR  07-08-99 HENDERSON CROSTHWAL 141.587 BO,704.76 54,383 86 26,320,940
22000 RACAL ELECTRONICS OR  07-14-9% HENDERSON CROSTHWAL 24362 [38,745.13 9806223 40.682.540
6,400 RACAL ELECTRONICS OR  07-19-99 HENDERSON CROSTHWAIL T0.19 3981304 2740604 1240750
12,700 RACAL ELECTRONICS OR  07-20-99 HENDERSON CROSTHWAI 140,07 T9,646.30 5438386 25,262 44
2500 RACAL ELECTRONICS OR 07-21-99 HENDERSON CROSTHWAI 2750 15.687.62 10,705.48 4,982, 14
3800 RACAL ELECTRONICS OR © 07-22-90 HENDERSON CROSTHWAL 4152 21.463.27 1627233 7.190.94
19,100 RACAL ELECTRONICS OF  07-26-99 HENDERSOMN CROSTHWAL 22 88 | 15,508.07 BT 8G ILTIRLR
10,100 RACAL ELECTROMICS OR 07-27-99 HENDERSON CROSTHWAL 108,44 6l 63183 4325015 1838168
T469E RACAL ELECTRONICS OR  07-28-99 HENDERSON CROSTHWAL 76,58 454,158.21 087129 138 28602
4900 RMC GROUP ORD 25P 05-04-99  SCHRODER SECS LTD L 149 5] 7440370 6928926 501444
3500 RMC GROUP ORD25P 05-05-99  SCHRODER SECSLTD L 107,90 5363378 4049233 414145
3500 RMC GROUP ORD 25P 07-08-99 SCHRODER SECSLTD L 20648 102,837.21 B3 42993 1940728
11 EMC GROLUF ORLD 251 07-14-%9 SCHRODER SECS LTD L arail 1E.621.74 15.554.73 3,067.01
T.700 RMC GROUP ORD 25P 07-21-99. SCHRODEHR SECS LTD L 26418 13063279 10K KR |3 22,749, 64
TR SALVESEMCHRISTIAN O 07-15-92 ABM AMRO EQUITIES L 26860 15356831 133 540008 17.728.23
S04 BALVESEM(CHRIETIAN O 07-16-99  ABN AMBO EQUITIES L LoiG7 IUR.533.87 95352 03 lﬁ,]ﬁl.ﬂ{l
JARSO0 - SALYESEMICHRISTIAN G 07-19-99  ABMAMRO EOUITIES L 513,16 20K I06.58 263,081,326 A 1752
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PUBLIC SCH TEACHERS/MSAM

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

NI, SALE COMMISSICHN GAIN OR
0OF SHS ISSUE DATE RROKER PER UNIT EXTENSION PROCEEDS COST {LOSE)
25200 SALVESEN(CHRISTIAN G  07-20-99 ABN AMRO EQUITIES L 94.35 53.595.48 4767046 5,919.02
25300 SALVESENICHRISTIAN G 07-22:99  ABN AMRO HOARE GOVE .79 53,846,258 4767646 fi, 169,82
25200 SALVESEM(CHRISTIANG  07-26-99 ABN AMRO EQUITIES L. 90.07 S1.152.08 47.676.46 3.475.5%
37,800 SALVESEN(CHRISTIAN O 07-27-99 ABN AMRO EQUITIES L 134.14 Th.286.64 7151470 4.771.94
25200 SALVESEMN(CHRISTIANGO  07.28:99 ABN AMRO HOARE GOVE .05 51,137.60 47,676.46 JA6l.04
25200 SALVESEM(CHRISTIANO  07-30-99 ABN AMRO EQUITIES L 9285 S2,735.63 4767646 5.052.17
[600 WILLIAMS ORD GBPOZE  05-05-99 SBCWARBURG & COLT .42 11,645.74 9.547.10 2,058 64
2,000 WILLIAMS ORD GBPO2E  05-13-99  SHC WARBURG & COLT 2188 13.621.26 1193388 1.687.38
6300 WILLIAMS ORD GBPO2ZE  06-07-39 SBCWARBURG & COLT 78.26 4440883 37.591.72 681801
2200 WILLIAMS ORD GBPO.2E  06-08-99 SBCWARBURG & COLT 59 15,737.74 1312737 261047
7.500 WOLSELEY ORD25P 05-04-99%  SCHRODER SECS LTD L 13419 66, 763 24 5361805 1314519
930 WOLSELEY ORD25F 05-05-99 SCHRODER SECS LTDL 167.22 §3.233.97 66,486,358 16,747.59
13,700 WOLSELEY ORD 25P 05:06-99  SCHRODER SECS LTD L 24811 123 606,29 9194211 15,663.98
B.800 WOLSELEY ORD 25P 05-07-99 SCHRODER SECS LTI L 163,01 BLI350T 6291185 1822332
£ WOLSELEY ORD 250 (15-10-99 SCHRODER SECS LTD L 145.99 T1.684.50 57.907.50 14,737,086
17,600 WOLSELEY ORD 25P 05-12-%  SCHRODER SECS LTD L K53 148, 761.89 127.233.51 22.508.38
14,400 WOLSELEY ORD 25P 05-13-949  SCHRODER SECS LT L 244 24 120,679,028 102,946 66 18,73236
1200 WOLSELEY ORD 25p 05-18-99 SCHRODER SECS LTD L 53.76 26619004 1287104 3,742.10
12;800 WOLSELEY ORD 25F 05-19-99  SCHRODER SECS LTD L 211.499 105,577.64 91,508, 14 14,0 50
14,600 WOLSELEY ORD 25P 05-27-99 SCHRODER SECS LTD L 23337 | 16,250.46 10437647 11,873.99
4 500 WOLSELEY ORD 25P Oh-02-949  SCHHRODER SECS LTD L 7264 36,048 96 32,170,683 3,878,132
18 WOLSELEY OREY25F -(4-99 SCHRODER SECS LTD L 176.26 175 67 T1.2049.499 10,541 .68
[ta00 WOLSELEY ORD 25P (6-09-99 SCHRODER SECSLTD L 176:38 AT.81630 TT.209.99 10606.31
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FUBLIC SCH TEACHERS/MSAM

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

NO. SALE COMMISSION GAIN OR
(}F SHS ISSUE DATE BROELR PER UNIT EXTENSION PROCEEDS COST (LOSS)
2200 WOLSELEY QRD 25P 06-10-59  SCHRODER SECSLTD L 3597 17, 746.53 15.727.96 201857
6,500 WOLSELEY ORD 25 (6-11-99 SCHRODER SECSLTD L 106,07 5. 730.80 4p. 46595 6.261.82
L I00 WOLSELEY ORD 25F (i6-15-99  CITIBANK N.A. LONDO 439,60 250,526,497 215.187.11 35,339,806
LA WOLSELEY QRD 25F {i6-16-99 SCHRODER SECSLTD L 2135 10,651,589 9293 80 1. 358,08
3500 WOLSELEY ORD 251 (6-17-9% SCHRODER SECSLTDL 517 28.595.71 2502176 31,573.95
6300 WPP GROUP ORD |OP 05-04-94  PANMURE GORDON & CO 95.46 5422391 23.765.63 3045828
29400 WPP GROUP ORI 1OP 05-05-9  PANMURE GORDON & CO 444.23 253,169.31 110,5H06,25 142,263.06
19900 WPP GROUP ORD 10P 05-06-249  SCHRODER SECS LTD L 35012 174, 501885 75.009.20 0943465
2000 WPPGROUP ORD 1OP 05-06-9%  PANMURE GORDON & CO 135.58 T8.987.67 13,950 89 4503678
JR00 WPP GROUP ORD 1OP 05-07-99  PANMURE GORDON & CO 59.22 33.548.17 14,334 82 19,213.35
21600 WPP GROUP ORD 10P D5-11-99 PANMURE GORDON & CO 338.57 192,890,29 Bl 4R 14 1140815
4,000 WPPGROUP ORD 10P 005-12-99  PANMURE GORDON & CO 62 5k 35,426,65 15,089.29 20,337 .36
2500 WPP GROUP ORD I0P [5-13-99  PANMURE GORDON & CO 3904 22.101.05 943080 12,670.25
9600 WPP GROUP ORD 0P 05-14-99 PANMURE GORDON & CO 149,04 B4 78223 21429 48.567.04
20,100 WPFOROUP ORD 10P 05-19-99 PANMURE GORDON & CO 29841 169.990.23 75,8266 94, 166,57
5400 WPPGROUPORD 10P 05-20-99  PANMURE GORDON & CO 13260 T5406.26 3319643 42,208 53
20,300 WPP GROUP ORD 0P 05-21-99  PANMURE GORDON & CO 304 82 I173.647.07 76,578.13 97.068.94
2200 WPP GROUP ORD 10P 05-24-99  PANMURE GORDON & CO 1160 18991 05 2041 | 1068154
51,500 WPP GROUP ORD 0P 05-25-99  PANMURE GORDON & CO T45.15 426,534.24 194,274 56 232.258.68
2400 WPP GROUP ORD LOP 61899 PANMURE GORDON & CO 6,50 20,300.32 0.053.57 L1 746.75
LS00 WPR GROUP ORD 10P 06-21-99  PANMURE GORDON & CO J8302 104 168.73 44, 890063 SUTTE10
11,600 WPP GROUP ORD 10P 06-22-99  PANMURE GORDON & €0 17758 10106656 4375893 57,307 63
BREM WPPR GROLUE ORT LGP 06-23.99  PANMURE GORDON & €O 14,05 54, 186,05 2565179 2353450

1z soquinidog

782

L



FUBLIC SCH TEACHERS/MSAM

SALE OF STOCKS (continued)

May 1, 1999 THROUGH July 31, 1999

N, SALE COMMIESION GAIN OR

0OF SHS ISSUE DATE BROKER PER UNIT EXTENSION PROCEEDS COST (LA5S)
£.400 WPP GROUP ORD 1OP (6-24-99  PANMURE GORDON & CO 127492 72,741,589 316873 4], 056.39
5300 WPP GROUF ORD 0P (62599 PANMURE GORDON & CO Bl.44 6,225,854 19,5993, 30 26,235.54
1KY WP GROUP GRD 10P (17-01-99 PANMURE GORDON & CO 15.18 8,654 16 1Tran 4,881.84
6,900 WPPGROUP QRD 10P 070599 PANMURE GORDOMN & CO 106.21 60, 360.71 26,029.02 3433169
10,200 WPP GROUF ORD 10P 07-06-99  PANMURE GORDON & CO 16081 91.512.23 35.477.68 53.034.55
2500 WEPP GROLUP OREY 10P 070999 HOENIG & CO INC LON 4019 22,704.25 430,50 1327343
2,000 WPP GROUPORD 1OP 07-12-99  HOENIG & CO INC LON 2 18, 187.61 7154404 I0,R42.497
L WPP GROUP ORD 10P 07-14-89  HOENIG & CO INC LON 1741 9.932.86 4,199.55 3. 78331
1AM WPP GROUF ORED 0P O7-15-49  GOLDMAN SACHS INTL 199,17 90,19] 48 40,741.07 SRA50.41
2400 WPF GROUP ORI 0P (7-15-99  HOBENIG & CO INC LON 19,08 22,066,860 9,051.57 1301329
1,300 WPPGROUP QRO 0P 07-16-9% HOENIG & CO INC LON 056 11,.959.57 4.904.02 T.055.85
100 WPP GROUP ORD 10P 07-20-4%  HOENIG & CO INC LON 12656 T2,148.33 30.553.80 41,592,533
4, 148,350 35974268072 MO53334.37  11,020,953.38
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SMITH GRAHAM

SALE OF BONDS
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
YALUE ISS1E RATE DATE DATE COST _PROCEEDS  PROCEEDS  MOODY S&F BHOKER
ASDG 118, TREAS BDE 525 DUE 11 5250 11-15-28 050599 04600 9].553 MIATA0 AAA AAA  WARBURGS.G. & CO
4570 US. TREASBDS 5.25 DUE 1] 5250 11-15-28 05-27-40 H2.900 90281 412585317 AAA AAA  LEHMAN BROTHERS |
3200000 US TREAS BDS 8.125 DUE D8- B.125 08-15-21 05-2799 124,800 123,641 105650000  AAA AAA LEHMAN BROTHERS |
BHOD U5 TREAS NTS 4.75 DUE 1.1 4,750 11-15-08 05-03-99 0600 05,547 B40EI250  AAA AhA MERRILL LYNCH PIE
G30.000 USTREAS NTS 4,75 DUE [1-] 4750 11-15-0R 050499 06,600 95156 GIBSIS63  AAA AAA  MERRILL LYNCH PIE
ADNOON  US TREAS MTS 4,75 DUE 11-] 4750 1-1508 050599 96600 95266 IRIO6G250  AAA AAA  SMITH RARMNEY INC
1270000 US TREAS NTS 4,75 DUE 11- 4750 11-15-08 DE-01-99 Q6600 02758 1L178.024.22 AAA AAA SMITH BARNEY INC
JOERDM  US TREAS NTS 5.5 DUR OG- 15 5.500 05 500 05-27-%0 99,500 063 305607813 NR HE GOLDPMAN SACHS & C
1125000 US TREAS NTS 55 DUE%-15 5.500 05-15-0% - 10-59 99.000 B.853 108093164 NR NR LEHMAN BEROTHERS |
JATS00  US TREAS NTS 5,75 DUE 08-1 3730 O8-1503 050599 (03,400 101,648 IILBLU AAA AAA MERRILL LYMNCH PIE
SO LIS TREAS NTS 5,73 DUE 08-1 5750 D8-15-03 052700 (060,700 1003391 50195312 AAA AAA MERRILL LYMNCH ME
4 6ONLUE0 - LIS TREAS NTS 5,75 DUE 08-1 5.750 08-15-03 052790 00,700 100195 460898426 AAA AAA GOLDMANSACHS & C
1500000 LIS TREAS NTS 5,75 DUE 08-1 5.750 [O8-15-03 D-00-9% 100,700 100,078 150117088 AAA AAA SALOMON BROS INC
6395000 LS TREAS NTS 5.75 DUE 08-1 5750 0O8-15-03 0b-10-99 100700 00309 6350, 78457  AAA AAA SALOMON BROS INC
2400,000 FHLMC DEB 501-15-2004 5000 =150 O505-9% 95000 97438 20844000 AAA AAA MEHRILL LYNCH PIE
2400000 FNMA NT 5.625 05-14-2004 5625 (15 14-04 05-25-949 50,000 98802 LATLHEDD  AAA AAA  FIRST BOSTON CORP
55,000 ##DELPHI AUTOMOTIVE 5Y5 70325 5431-29 051299 9,200 96,1 53186005 BRB BAAZ MERRILL LYNCH FIE
1LS00,000 AMSOUTH BANCORPORATIO 6125 030100 052499 100 .74 1420560000 DBBB+ A} MERRILL LYNCH FIE
965000 ANHEUSER BUSCHCOSINCS 5750 04-01-10 05-24-99 99,100 54 504 TH2EIZI0 A+ Al MERRILL LYNCH PIE
BRO.O00 EOPF OPER LTD PARTHMERSHIP  7.500 041920 05-05-99 G940 9.9 6045520  HBE+  BAAL  MERRILL LYNCH FIE
UK EOF OFER LTD PARTHNERSHIP 6800 01508 0521499 99500 L8 61676000 DBB+  BAAl  MERRILL LYNCH FIE
GoU FORD MTRCODEL6ATSDUE 6378 20029 Dianes SEJ0 CERSEY BOSTOTO0 A 2a, FEA TGS
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SMITH GRAHAM SALE OF BONDS (continued)
May 1. 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT LINIT TOTAL RATINGS
VALUE ISSUE RATE DATE DATE COST  PROCEEDS  PHOCEEDS  MOODY S&F EROKER
{00000 GTE N INC NTS 5,65 DUE 11- 5050 1 1=15-08 052090 [(KHLOX) GL.015 931,150.00  AA- Al FIRST ALBANY CORP
U50.000 LEHMANBROS INCT.I25BD D 7125 =152 5 D050 TN T [LRRIEE Q08,8 36,(K A MR MERRILL LYNCH PIE
100,000 MCICOMMUNICATIONS CORV 6125 (8-15-12 05219 U970 09,485 298455000 NR Ad FIRST ALBANY CORP
1070000 PNTPLEOP OPER LTD PARTNE 7230 (2-15-18 03-21-%0 97,000 4,784 101416680 BBB+  BAAl MERRILL LYNCH PIE
1250000 UNCARBIDECORPATDUEMM 4700  (M-01-09 05-27-99  100.200 96,588 121235000  BEB BAAZ R.W. PRESSPRICH
1575000 WILLIAMS COS INC 6125 NT 6125 p2401-M 05-21-99  99.900 9955 157271625 BBB- BAA2Z FIRSTALBANY CORP
650,000 ZENECA WILMINGTON 630G 6300  06-15-03 5209 97.300 100,335 GSLITIS0  AA+ AA2  MERRILL LYNCH FIE
1URLNKD BRFENMA TEA POOL #9905 6 65K (601114 05059 1(KL50N) [[FAERPES |58 540.97 AAA AAA GOLDMAMN SACHE & C
07783 FHLMO GROLUP SD6-3830 5.00M  E.INKY (-001-25 03-17-560 101700 1 THLAXK] 7784 AAA AAA
LA FHLMC GROUP #D6-J830 B0M 2000 050125 06-15-99 101700 10000 140750 AAA AKA
892 FHLMCGROUP#DT3TI9B8.5MT E3500  08-D1-26 05-17-99 102200 1 N0 292128 AAA AAA
721 FHLMCGROUP#DTATIOBSMT BS500  OR-0I-26 06-15-99  102.200 | (LK TIL6E  AAA AR
7234 FHLMC GROUP CODGO0 & 1201 G000 12:00-24 051799 98.400 1000 LK TXEET  AAA AAA
355 FHLME GROUP COGS0LA 1201 6K IR e 6-15-84 L] JLLLLLEH 0,354 69 AAA AAD
1479 FHLME GROUP C26465 6.5 (15 500 (15-0h)-2% (- | 5-84 L L] JLLIEELH 1 478.51 AAA AAA
L730,751 FMMA POOL ma23542 7T DUED 7000 (2-401-21 0F- 1259 101300 100,953 2,746,683.08 AAA AAA BEAR, STEARMS, SE
53974 FNMA POOL 321542 7T IUED. 7000 [2400]-249 03-26-90 101300 100000 5157180 AAA ANA
105783 FNMA POOL #313815 7.5 DUE 7500 1-01-27 05-25-9 102,700 1 CRC000 108, 7R1.00 AAN AN
1727649 ENMA POOL #3233197 DUE . 700 10:431-2% 05219 10]400 100438 1,735,207 .84 AAA A LEHMAN BROTHERS |
BTG FMMA FOOL #2339 T DUE M. 7000 10411-2% 0525 101400 10000 B0, 776,13 AMA AAA
531K FNMA POOL #23VS T BUE 1D 7000 1040]-28 05.27-09. 101400 100375 IS440835T  AAA AAA  LEHMAN BROTHERS |
LI5EI07  FNMA POOL #123448 6 DUE 12 6000 12-01-13 0344-99 90.000 T LIA1HADE  AAA AAA  BEAR STEARNS, 5E
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SMITH GRAHAM SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNILT TOTAL RATINGS
VALUE ISSUE RATE  DATE DATE  COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER
W4T FNMAPOOL#I2VARGDUEIZ 6000 120013 052599 90000 1080, 0000 MANM AAA AMA
L7782 FNMAPOOL 32693 TSDUE 7500 0501-29 050699 102700 02656  LI7T403560  AAA AAA GOULDMANSACHS & C
TL218 FNMAPOOL#3IM9375DUE 7500 050029 05259 102700 1080 03000 72799 AAA ARA
SHU000 FNMA TRA POOL 8996999965 6500 050129 051299 99800 DEETY  SITETI0N  AAA AAA NATIONSEANK
540000 FNMATEA POUL 8999999965 6500 050129 06.18-99 98700 9047 SATIAATS AAA AAA  NATIONSBANK
26491 GNMA POOLWG2S02SER 2028 7000  06-15-28 051799 102200 100,000} 2649243 AAA AAA
16,368 GNMAPOOL #462802 SER 2028 7000 061528 061599 102200 10,000 IBI67.5)  AAA  AAA
2500 GNMA POOL 4407636 SER 2009 6500 021820 051799 99300 10K, 00 L9 AAA AAA
12766 GNMA POOL 8407636 SER 2029 6500 01520  D&IS99  99.300 100,000 176604 AAA  AAA
6.52% ASTSECURITIZATION CORPS 7100 081329 051369 103000 100,000 652460 AAA MR
SET8 ASTSECURITIZATIONCORPS 7000 021320 061509 102000 100.000 SETROI AAA MR
1000000 UACSCAUTOTR SER 1998-AC 6110 100803 052599 99900 00215 10214844 AAA AAA BASECURITIES |
TEAIL 140 78,342, 580.57
LINCOLN
1ROSO00 USTREASSGISNTSDTD2- 5628 (22800 072399 100100 100148 AROGE05  AAA  AAA FIRST RDSTON CORP
5310000 USTREAS SAISNTSOTD2- 5625 ORZRO0 072399 100100 00148 S3ITRR200 AAA AAA  FIRST BOSTON CORF
AA0000 USTREASS62SNTSDTD2- 5625 022801 072699 100100 00080 FADGI093E  AAA AAA FIRST UNION CAPIT
TINM0 USTREASSASNTSDTDZ-  S625 02800 072099 100100 009 TI06EAITS  AAA AAA NATIONSBANC MONT
TI5000 US TREAS6SNTSDUEID- 6500 10506 051355 107,100 105,848, TIBTHLEL  AAA AAA  SALOMUON HRDS INC
JOASO00 LS TREAS6ANTSDUEID. 6300 100506 061009 107100 WZAsd  LGG0SSISA  AAA AAA SALOMON BROS INC
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT  UNIT TOTAL RATINGS
VALUE ISSUE BATE __ DATE __ DATE _ COST _PROCEEDS PROCEEDS MOODY S&F BROKER
LOZSAN LS, TREAS @5 NTS DUE 10 500 10-15- 06-30-99 107100 102156 IM7I01 56 AAA AAA  FIRST BOSTON CORP
13NN LS TREAS BDS 525 [UE 11 5350 11-15-28 05-26-99 91000 617 IR L4608  AAA AAA MORGANSTANLEY &
05000 US.TREASNTSS2SODUED 5250 08-1500 063099 97800 97561 20000313 AAA  AAA  DEUTSCHE BANK GOV
L715000 USTREAS I0JSBDDUES-IS 10750 051503 060999 116900 11659 199958281 AAA  AAA  FIRST BOSTON CORP
297500 USTREAS 1075 BDDUES-15 D750 5+ 15-03 D6-15-99 11690 1 16266 JASRRZ3 AAA AAA SALOMON BROS INC
J OGS0 US TREAS 1075 BD DUE 5-15 10,750 ¥5-15-03 061599 116900 | 6% L2039 19  AAA AAA  FIRST BOSTON CORP
2865000 USTREAS 1075 BDDUESAS 10750 051503 061699 116900 116438 333593438 AAA  AAA  FIRST BOSTON CORP
7050000 USTREAS I075BDDUESIS 10750 051503 062199 116900 116531 821545313 AAA  AAA  DEUTSCHE BANK GOV
LOFS000  US TREAS 1075 RDDUE 5-15 10750 (05- 1508 062299 116940 16422 LISLGEZOR  AAA AAA - DEUTSCHE BANK GOV
L2000 LS TREAS HLTS BDDUE 5-15 10754k 05-15-03 (6-22-95 116 HK) 116438 1,187,662.50 AAA AAA  DEUTSCHE BANK GOV
4 5TO00  US TREAS 1075 BD DUE 5-15 10750 03-15-03 D&-28-93  116.900 116273 531069608 AAA AAA
690000 USTHREAS I0TSBDDUES-IS 10750 05-1503 063099 116900 116,188 B0L69375  AAA  AAA  DEUTSCHEBANK GOV
4835000 USTREAS I075BDDUES-1S 10750 051503 063099 (16500 116875 565090625 AAA  AAA  MERRILLLYNCH PIE
13910000 USTREAS I07SBDDUES-IS 10750  O5-I503 063099 116900 116250 1617039500  AAA  AAA  DEUTSCHE BANK GOV
13110000 USTREAS I07SBDDUES-IS 10750  05-I503 071599 116900 116906 1510640938  AAA  AAA  LEHMAN BROTHERS |
BSSO00 USTREAS 1075 BDDUES-IS 10750 051503 072899 116900 116406 1091406 AAA  AAA  FIRST BOSTON CORP
4.305X) 'USTREAS 1075 BDDUEE-15 10780 08-[5-05 DE-09-99 124400 123,992 SITRANET  AAA AAA  FIRST BOSTON CORP
675000 USTHEAS 1075 BDDUEE-15 10750  DE-15-08 06-00-9  124.400 124.063 BATAZIEE  AAA AAA  MORGAN STANLEY &
1145000 USTREAS 1075 BDDUE RIS 10730 (K81 505 U6-10-49 124400 123750 141693750 AAA AAA SALOMON BRUOS INC
845,000 US TREAS I0TS RO DUER-1S 10750 15 1506 6-10-9% 124400 123.797 LMG0B558  AAA AMA SALOMON BROS INC
GROOK USTREAS 1078 ADDUE RIS 100740 - 1505 (6-11-1 124,400 123,344 BIRTI750 AAA AAA  DEUTSCHE BANK GOV
TERWNM  USTREAS OIS BODUER-IS 1750 18- 15-06 (6-15-1 124,400 123453 JARLATEIY  AAA AAA DEUTSCHE BANK GOV
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LINCOLN SALE OF BONDS {continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
YALUE IS5LE HATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&F BROKER
4675000 USTREAS IDTSBDDUES-1S 1078 (8-1508 O 169 124400 123.750 STES3I250 AAA AAA  FIRST ROSTON CORP
4,920,000 USTREASIOISBDDUEE-[3 10780 081505 061750 124400 124,000 G 00800 AAA AAA  MERRILL LYNCH PIE
690,000 USTREAS 107SBDDUES-15 107580 (&-15-05 D6-18-9% 124400 124,408 SRR AAA AAA  FIRST BOSTON CORP
AAGOOM USTREAS 1075 BDDUES15 10780 081506 06-21-9% 1244060 123883 THTEMOEE  AAA AAA  FIRST BUSTON CORP
3135000 USTREAS |075BDDUES-15 10750 (8-15-08 06-22-9% 124 400 123,608 41400041 AAA AAA  DEUTSCHE BANK GOV
1200000 USTREAS (075 BDDUESR-15 10730 (&-15-05 D249 [ 244050 123,000 TATOO0000  AAA AAA  DEUTSCHE BANK GOV
14755000 USTREAS I0TSBDDUES-1S 107530 08-15-05 O-24-99 (2440 123.012 1B, 150,398.62  AAA AAA  MERRILL LYNCHPIE
2995000 USTREASIDTSBDDUES-IS 10730  08-15-05 062890 124400 123438 1695313 AAA AAA LEHMAN BROTHERS |
LO35000 USTREAS I0.75BD DUE#-15 10750 (8-15-05 06-30-99  123.50) 123391 251099022 AAA AAA  FIRST BOSTON CORP
975000 USTREAS I075BDDUER-15 10750 (8-15-05 06-30-5% 123,900 123.242 12016133 AAA AAA  BEAR. STEARNS, SE
2330000 LIS TREAS 5625 NT [MIE02-1 5625 (121506 060899 95300 8. 188 2IR7.T6HTS AAA AAA  GOLDMANSACHS & C
10000 US TREAS 5,625 NT DUEDZ-1 5,625 (121506 O6-21-99 98300 43438 PEATSD AAA AAA
100.000 USTREAS 5.625 NT DUED3-1 5625 03-15-08 07-30-9% 97200 97156 J0ILE43TS . AAA AAA SALOMON BROS INC
11AROO00  US TREAS .00 NTS DUE (8-1 G000 081500 063059 100700 100453 IL332.018.75 AAA AAA  LEMMAN BROTHERS |
S00000 USTREASGI2SRDDUEILT 6125 (11527 073099 99200 97.922 960038 AAA  AAA  SALDMON BROS INC
2200000 USTREAS63TSBUDUEE-IS 6375 081527 060899 02700 102293 225044531 AAA  AAA  DEUTSCHE BANK GOV
55300000 USTREAS 6.375BD DUEE-13 6375 08-15-27 D&-09-99 102700 101.953 SHO0TEL AAA AAA  FIRST BOSTON CORP
TI5000 USTREAS 6375 BD DUEB-15 6375 08-15-27 06-15-99 102700 100.672 TISIE28 AAA AnA  GOLDMANSACHS & C
170000 LS TREAS 6,375 BD DUE8-15 6378 08-15-27 062599 102700 #7851 16962813  AAA AAA  FIRST BOSTON CORP
1585000 USTREASAITSBDDUEE-IS 6375 (81527 052899 102700  MOT03 3561020703  AAA  AAA  GOLDMANSACHS&C
H25000 USTREAS 63SBDDUESAS 6375 081527 063090 102700 100813 BNI0UIY  AAA AAA  LEWMAN BROTHERS|
OO0 USTHEAS 6375 BDDUE B3 6378  0R1527  0AG0S0 162700 101125 IGLMKIO0 AAA  ARA  FIRSTROSTON CORP
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE UNIT UNIT TOTAL RATINGS
VALUE ISEUE RATE DATE DATE COST PROCEEDS  FROCEEDS MOODY S5&P HBROKER
45000 US TREAS 6,375 BD DUE 8-15 6375 (Of=15:27 06-30-00 102700 101.156 pE592656  AAA AAA  LEHMAN BROTHERS |
SO0000  US TREAS 6375 BD DUE 8-1% 675 H-15-27 07-14-99 102700 103,558 17,790,080 AAA AAA SALOMON BROS INC
4245000 LIS TREAS 6375 BD DUE 8-15 6375 8 15:27 07-15-99 102700 103 B0 43981797 AAA AAA LEHMAN BROTHERS |
EX5.00 US TREAS 6,375 BD DUE 8-15 0375 {8:15-27 (7-T2.94 102700 102 625 Bdh,656.25 AAA AAA  FIRST BOSTON CORP
AN LS TREAS 6,73 BDDUE 08-15 6750 {#-15-26 051395 116200 110,516 T62.557.81 AAA AAA  FIRST BOSTON CORP
14,650,000 US TREAS 6.75 BD DUE 08-15 670 {-15-26 05-26-95. 106200 108703 16.071,507.81 AAA AAA  FIRST BOSTON CORP
1450000 US TREAS 6875 NT DUE 015-1 6875 15-15-06 O7-T8-44 104,900 103,102 152.3971.27 AAA AAA  LEHMAMN BROTHERS |
SHL000. US TREAS 7.875 NT DUE 11-1 1875 11=15-Tk 07-15-98 109300 109331 SEHBILIS AAA AAA  DEUTSCHE BANK GOV
SIS US TREAS 7.875 NT DUE 11-1 THTS 11=15-064 07-22.99 109300 104,328 106554922 AAA AAn LEHMAN BROTHERS |
E.135,000 US TREAS BDS 12 DUE 12,000 UE-15-13 O6-18-99 1400700 140566 11463, 11653  AAA AAA  SALOMON BROS INC
2315000 US TREAS BDS 12 DUE 12,000 08:15-13 06-28-99 140,700 13923 121327578 AAA AAA MERRILL LYNCH PIE
1L AN000 LS TREAS BDS 12 DUE 12000 (8-15-11 06-30-93 140,700 119.016 193211719 AAA ANA SALOMON BROS INC
64500 LIS TREAS BIXS 12 DUE 12.000 (8-15-11 06-30-59 140,700 139.578 000,278.91 AAA AMA HEAR, STEARNS, 5E
1,345,000 LS TREAS BDS 12 DUE 12.000 08-15-11 O7-01-89 140,700 1319625 1.871.956,25 AAA AAA FIRST BOSTON CORP
14, 700XX) LIS TREAS BDS 8.5 DUE (2-15 B.500 02-15-20 06-03-99°  127.900 126.156 18,544 968,75 AAA AAA  MERRILL LYNCH PIE
4,635,000 LS TREAS BDS 9,25 DUE 02-1 9250 02-15-16 06-30-04 130,700 130:172 601346641 AMA AAA  LEHMAN BROTHERS |
2085000 USTREAS BDS 925 DUE 02-1 9.250 02-15-16 07-30-60. 130,700 130047 SITIS64.84 AAA AAA  SALOMON BROS INC
625NN LS TREAS INFLATION INDEXE 1729 01-15-08 06-03-69 100600 100132 MBS0 AAA AAA  FIRST BOSTON CORP
SN US TREAS NTS 5.5 DUE 03-15 5.500 05-15-08 05-26-59 59,200 9964 | EM6,765.61  NR MR LB MORGAN SECUR
1000000 US TREAS NTS 5.5 DUE D5-15 5.500 05-15409 (W-03 1) ik 200 08063 980632500 NR NR DEUTSCHE BANK GOV
795000 USTREAS NTS 5.625 DUE [2- 5625 1231402 (730581 GRS R 408 TH2T9ES  AAA AAA  SALOMOMN BROS [MC
155000 US TREAS NTS 6:125 DUE 08- G125 081507 (- 3154 L LU 100,00 15500000  AAA AAA  FIRST BOSTON CORP
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE IS5UE RATE DATE NATE COST  PROCEEDS  PROCEEDS  MOODY S&FP HBROKER
1150000 ABREY MATL PLC 6.7 DUE 6,700 06-29-40 06039 9900 93286 107278900 A+ AAl  FIRST BOSTON CORP
1000000 ISTUNCORFBDA6ISTUED 6625 061504 070250 S9.R00 959,534 054000 AAA Al SALOMON BROS INC
100000 BE | CORPSUBNT .1 DUED 8100 (3010 071599 - 103.500 103,893 [ BEI30.00 A MR FIRST CHICAGO CAP
Y5000 CHASE MANHATTANCORPN G000 02-15-09 07-22-%0  9LEN 92 135 N6 A Al GOLDMAN SACHE & C
175000 CITIGROUPCAPIITRFFDSE 1750 12-01-36 060309 103500 971627 3066115 HNR MR FIRST BOSTON CORP
5.650,000 CONSUMERS ENERGY COSR. 62000 05.001-08 O6-00-99 95700 97538 SS10.727.50 NR MK MERRILL LYNCH PFIE
275000 FED EXPRESS CORPTOHDUED 7400  O7-01-97 OR-03-09 (04,5300 6. 281 24772730 BBB BAAT  SALOMON BROS INC
[AEL000 HILTON HOTELS CORPTDUE 7000 O7-15-04 D6-00-009 g0 97420 I617,17200  BBR RAA? MERRILL LYNCH PIE
ORS.000 HSEHDFIN CORPSETSDUED 5875 wx0l09 07-07-99 90900 9520 EB4T2TO0 A A2 MORGAMN STANLEY &

150,000 INGERSOLL RAND COB4HID 6443 11-15-27 (6-03-09 00000 47,500 155875000  A- Al SALOMON BROS INC
§.930,000 JPM CARTR 7.54 RO DUEOI- 1540 011527 0600399 100.000 95934 |ES16480 A+ MR SALOMON BROS INC
1775000 MIRAGE RESORTS INC7.25D0 7350 OR-01-17 06-03-99 59400 93774 | 66440850 BRB BAAZ  MERRILL LYNCH FIE
1,244,000 NEWS AMER HLDGS INCT6D 7600 1k11-15 60399 105.600 20219 123428436 BBEB-  BAAD  SALOMON BROS INC
1650000 MEWS AMER HLDGS INCT75 7750  01-20-24 (60399 10000 0411 16MA5650 2 BEB-  BAAY  FIRST BOSTON CORF
3100000 NRGENERGY INCSRNTTID 7500 060109 603499 99500 G9.028 306086800 DBB-  BAAY SALOMON BROS INC
1855000 PECD ENERGY CAPTRNITA T30 (4-06-28 06-03-99  100.100 50,145 1.683.630.75  BBB bl FIRST BOSTON CORP
2250000 PENWEY JCINCT7.625 DUED 7625 030047 060399 97900 90,736 14156000 BBBs A SALOMOMN BRUS INC
4260000 PSIENERCY INCIRMAT PRIN 6520 031500 05:20:99 9560 96406 410689560 BBB+ NR SALOMON BROS INC
2000000 PYTPL BANKAMERICATTBD 7700 12-31-26 O603.5% (06200 97727 1.954,54000  A- Al SALOMON BROS INC
1,790,000 PYTPL BAYER CORP 665 DUE 6630 112-15-25 (-394 SaA g3.101 1,66 50750 AA AA SALOMON BROE [NC
TAO00M0 PVTPL BEA CRONWH-IACLA 6710 061510 D&-04-99 D630 5 148 TATIRIDIE  AAA ME BEAR. STEARNS, S5E
LSO 000 VTP CE GEMERATION LIS 7416 1241508 051890 1GLON LERITE LEGLHIO HEE. Baal  FIRST BOSTON CORP
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNIT TOTAL RATINGS
VALLE 1S5UE RATE DATE DATE COST  PROCEEDS  PROCEEDS MOODY S& P BROKER
3250000 FVTPL MIDAMERICANFDGIN 6927 030120 060399 10000 02847 10752750 NR BAAl  FIRST BOSTON CORP
231K PYTPL FEPSIROTTLING GROU  7.000 03.01.29 [5-25.949 U1 HN 481 LAIGTIASD A- BAAL FIRST BOSTON CORP
LY PYTPL FERSTROTTLING HLDG - 5.625 02-17-03 07-30-99 QLT 59570 ROETO000 A Al MERRILL LYNCH PIE
2070000 PVTPLRITEAIDCORPADUE G000 10401-13  06-03-99 59700 95,115 147491550  BBBE BAAI FIRST BOSTON CORP
430000 PVTPL RITEAIDCORPGDUE G000 100013 061609 59700 95213 441580 BER  BAAl  MORGANSTANLEY &
20000 PVTPLRITEAIDCORPEDUE 6000 100113 061799 59700 05,490 ADL0SE00 BEB BAAl
|00 000 PVTPL ROHM & HAAS CONT 7400 07-15-09 07-30-99 20.900 100,003 LOI003000  A- Al GOLDMAMN SACHS & C
2.230,000  PYTPL SHYPPCOFIN COLLC fufdll 6-15-10 (6-04-59 100000 05063 211989375 NR MR FIRST BOSTON CURP
LSIA000  PYTPL TRW INC DERB 144477 7750 06-01-29 (r-013-99 SR.000 97.359 [.474 98885 BBB BAA]  SALOMON BROS INC
2275000 PYTPL ZURICH CAP TR 8.376 BATh (61137 (60399 [08.500 102374 132900850  AA- MR SALOMON BROS INC
27500000 SEC CAPGROUPINC MTMTR 7,780 11-15-03 (-03-4 00,5900 100,906 271401500  BEB BAAD  SALOMON BROS INC
G2I0ENE SERVICE CO INTL 70 SR'NT T.000 06-01-15 06-03-99  102.200 418 617509080  BEBB BAAZ  SALOMON BROS INC
LA SOCOCAP TR 1819 BRDUE LRI 02-01-37 (6-03-99 108,100 508 163994805 BOB+ KR SALOMON BROS INC
1735000 SUNTRUST CAPF I 7.9 DUE 7.9} -15-27 (0350 100500 100640 375890400  A- AAd  SALOMONBROS INC
LGN VA ELEC & PWRCOGTS ST 6750 020107 060399 100500 G654 GO6S000 A Al MERRILL LYNCH PIE
GAS.O00 WACHOVIACORP NEW BD 67 6700 0620404 062599 99,800 99673 98184445  AA- AAY MORGANSTANLEY &
00000 WORLDCOM INCGA TISSRN 7750 (080121 (60399 109300 1015396 ATLATEM A A3 SALOMON BROSINC
SN0 EEFHLMC THAGOLD POOL 09 G000 040129 060709 84300 QU458 SOOTR7TEU)  AAA AAA LEHMAN BROTHERS !
23540000 #¥FHLMC TEA GULDPOOL 89 6500 060029 052609 99000 98281 IR,19540625  AAA AAA  SALOMON BROS INC
12545000 SFHLME TBA GOLDPOOL 9 6500 060129 052699 490000 05154 2713549121  AAA AAA MERRILL LYNCH PIE
46,940,000 SSFHLMCTBAGOLD POOL #6500 ORO0I29 0526099 w000 UE3E]  46UTZS5I1Z5 AAA AAA SALOMON BROS INC
|2 00000 SAFHLMC TDA GOLD POOL # 7000 {-01-29 (6-07-99 9,400 90531 1224234075 AAA AAA SALOMON BROS INC
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE DATE DATE COST  PROCEEDS PROCEEDS MOODY S&P RBROKER
J0ALS.000 SSFNMA TBA POOL #9999995 5500 05-00-14 05-10-29 7,900 L WAMEILE  AAA AAA  SALOMON BROS INC
26,630,000 FEFNMA TEA POOL /9959950 6 6NN 060014 (e-04-99 96,90} 06969 W[AILTIRNT AAA AAA  GOLDMANSACHS & C
16,000,000 SEFNMA TEA POOL 899599997 7500 45-0]-24 O6-14-99 102700 100,625 16, 10000000 AAA AAA SALOMON BROS INC
ROD0000 - S8FNMA THA POOL 89599990 8 8.000 6-01-29 (6-08-99 103,300 103,297 B261.73000  AAA AAA  GOLDMAN SACHS & C
2000MK) HRGNMA PODL #9990000 SER 2 8000 061529 (61799 103500 103,391 LOGTRITS0  AAA AAA  RALOMON BROS INC
PR000.000 BRGNMA TBA POOL #EOFEES S 7000 05-15-29 (- 17-99 99,3} 99.109 1456640625  AAA AAA  MERRILL LYNCH PIE
43374 FHLMC GOLD PODL EQOSOTT 1 7.000 12:01-13 07-15-29 100,700 100,508 4359400  AAA AAA  FIRST BOSTON CORP
614,999 FHIMCGOLD POOLEMASTT 1 7.000 12-00-13 07-15-99 10070 100,508 93 M6RS  AAA AAA  FIRST BOSTON CORP
25088 FHLMCGOLD POOLEGRIR 7O  7.000 02-01-10 07-15-80 100,700 100,508 2521517 AAA AAA  FIRST BOSTON CORP
2753 FHLMC GOLD POOL EAS4R2 T 1 7.000 1240002 07-15-990 100,70 100508 1291919 AAA AAA  FIRST BOSTON CORF
24730 FHIMCGOLDPOOLET?IZETO  7.000 05-01-14 07-15-59 (00,700 100,508 215819593 AAA AAA  FIRST BOSTON CORP
050,182 FHLMC GOLD POOLETI25970  7.000 (80114 07-15-99 100,700 100508 955.208.16  AAA AAA  FIRST BOSTON CORP
§70,131 FHLMCGOLD POOLETIOSO70 7000 040114 07-1599 (00700 00508 57300620  AAA  AAA  FIRST BDSTON CORP
49520000 FHLMC GOLD TEBA POOL #59%  6.500 DR-4N1-24 (6-04-540 06,700 967381 4792607500  AAA AAA GOLDMANSACHS & C
22,545,000 FHLMC GOLD TBA POOL 8999 6,500 08-00-2% (5-04-92 6, TO0 06,781 21 51933281 AAA AAA  GOLDMANSACHS &C
14868 FHLMC GROUP FEOMIZ700F  7.000 OI-00-11 07-15-92.  100.700 100508 14354 AAA AAA  FIRST BOSTON CORP
916397 FHLMC GROUPSEMMIZT00P  7.000 O1-m-11 07-1599  100.700 100508 S21.05035  AAA AAA  FIRST BOSTON CORP
24,550 FHLMC GROUP#E2-0IRATOM 7000  06-00-10 07-15-9% 100,700 | (R 508 MA5566 AAA AAA FIRST BOSTON CORP
158665 FHLMC GROUP EOOT29 T 001 T.000 07:00-14 071590 100,700 1OEL 50 TH2517.60  AAA AAA  FIRST BOSTON CORP
26,605 FHULMC GROUPEGTSZS TOB01 7000 084112 0741599 100700 100508 267K AAA AAA FIRST ROSTON CORP
31,2148 FHLMC GROUPETISM6TO7-01  7.000 07-01-13 07-15-90 im,'.l'ﬂ_:ll 100 0% ALANNAD . AAA fl.A.ﬁ. FIRST-BOSTON '_!.'G_Ftl‘
020 FHLMC GROUPETTIOOTOT-00 7000  0%00-14  07-1500 100700, A00.50R 4043379 AAA  AAA  FIRST BOSTON CORP
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LINCOLN SALE OF BONDS (continucd)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT INIT TOTAL RATINGS
VALUE IS5UE RATE DATE DATE  COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER
£57.020 FHLMC MULTICLASSSER 198 6250 08-17-12 O05-17-99 100000 100000 GAT,12000  AAA AAA
§045320 FHLMC MULTICLASSSER 198 6250  DB-17-12 60499 100000 11050, 188 EOROA0TAY  AAA  AAA  GOLDMANSACHS & C
WA FHLMC MULTICLASS SER B0 6500 [3-000 -0 {15-17-54 02 (00 10 ENED 1,799.54 AAA AAA
GAETO00 FHLMCMULTICLASS SEREDD 6500 D000 060499 92000 o 78] BETZATIEL  AAA AAA  GOLDMANSACHS & C
19989 FHLMC MULTICLASS SER EO-D 6500 030109 061559 91900 100000 TTHEIME  AAA AAA
162,338 FHLMC MULTICLASS SEREOD 6500 030100 071589 9200 100000 1623375 AAA AAA
46980000 FHLMOC THA GOLD POOL #9999 6500 05-00-20 050796 96700 90,133 465T25053) AAA AAA SALOMON BROSINC
22345000 FHLMC TRA GOLD POOL #9990 6500 0501-20 051099 99.700 PO0EG  223M3212%  AAA AAA  MERRILL LYNCH FIE
12300000 FHLMC THA GOLD POOL 79990 7000 07-00-20  07-12:99 99300 90221 1220438672  AAA AAA  SALOMON BROSINC
4791 EMMA POOL FIZS453750DUE 7500 100100 072699 102300 00000 470040 AAA AAA
LES0 FNMA POUL 8250621 35 DUE 8500 080026 O7-26:99 104,700 100 0K LRROAS  AAA  AAA
12285 FNMA POOL S25071085DUE 8500 100126 07-26:99 14700 KKK 1220505 AAA AAA
T7L6I0 FNMAPOOL 2SDES47SGTD 7500 030127 0&14-99 (02700 101,328 TELESED2S  AAA  AAA COLDMAN SACHS & C
35460 FNMA POOL M25000075GTD 7500 070127 0614599 (02700 101328 BAESSTO0 AAA AAA GOLDMANSACHS&C
279 FNMAPOOL#2SISITRSDUE 2500 110127  07-2690 (G700 100,000 AT AAA AAA
17,66 FNMAPOOLE2SITHBSDUE 5500 (20128 O7-26:99 104,700 100000 1716635  AAA  AAA
723,050 FNMA POOLMSIOTITSDUE 7500 000128 061499 102700 (01328 TATH62I6  AAA  AAA  COLDMANSACHS &C
955651 FNMAPOOLMZSZZII6DUEDl 6000 OO 061799  9H600 96553 P50 AAA AAA  MERRILL LYNCHPIE
19344 FNMA POOLMZSIM26DUEM 6000 (40014 061790  Gf600 96,953 8754008 AAA  AAA  MERRILLLYNCH PIE
5735 FNMA POOL #5026 DUED 6000 (4-00-14 Of-17-99  9R.600 953 M72M6  AAA AAA MERRILL LYNCH FIR
Rhd. 766 FNMA POOL 8252435 6 DUE DS (ALE 05-01-14 06-17-99 LR 6.953 BB A1T.09 AAA AAA MERRILL LYNCH FIE
SAT. 706 FNMA BOOL B354 55 DUE 5500 06-01-14  06-17-99 96600 94937 SIGUE004  AAA AAA  GOLDMANSACHS & C
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT LINIT TOTAL RATINGS
VALUE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER
SO0000 FNMA POOL #3256 55DUE 5500 07-01-14 061799 96600 94.9%8 4T468T50  AAA AdA GOLDMANSACHS & C
51,732 FNMA PODLB2SBSGGEDUEDT 6000 0740014 070099 92600 96933 5456126 AAA AAA MERRILL LYNCH PIE
40,368 FNMA POOL 8313007 7.5 DUE THD  0700-1 0726499 102300 1 0000 4936765  AAA AAA
1053 FNMA POOL #313181 8.5 DUE B30 10d00-26 072699 104.700 | Exlh 10529 AAA AN
LAGG FNMA POOL E313240R5GTD 300 100036 072649 104700 10} l4ob44  AAA AAA
254230 FNMA POOL #313281 8.5 DUE 500 120026 07-2699 104700 180,00 15422994 AAA AAA
1226 FNMA POOL 8313417 B.5 DUE B.500 12:00-26  07-26-99  104.700 11000 CH) L2625 AAA AAA
11,435 FNMA POOL #123245 8.5 DUE ES500  0a-01-28 07-26-99 104700 100000 1143504 AAA AAA
553 FNMA POOL#3ASELADUEN  &000  0200-14 G- 1799 B 6K $5953 459,166.79 AAA AAA  MERRILL LYNCH PIE
499974 FNMA POOL 335816 DUE (2 6000  (2-01-14 G-17-99 B 600 6,953 43474069 AAA AAA  MERRILL LYNCH RIE
M4 FNMA PODL #5690 85 DUE . 8500 0601-26 07-26-99 104,700 100,300 436 AAA AAA
370 FNMA POOL #35243575DUE. 7500  (8D1-11 07-26-99 1452300 100000 7000  AAA AAA
931 FNMAPOOL ®35S3E30T7SDUE 7300  01D1-12 07-26-99 102300 1000 Y3242 AAA AAA
Bol FMMA POOL 355624 7TSDUE 7500 09.01-11 01-26-99  |02.300 {LRRELY] B59.EE  AAA AAA
16,550 FNMA POOL #356002 7.5 DLUE 150 0o-10 7-26-09 (02300 100,000 1655043 AAA  AAA
TAUAET FNMA POOL a356129 7.5 DUE 7500 10012 D6-14-80 102 00 101328 THOSEI1 AAA AAA  GOLDMANSACHS & C
OME FNMA POOL8SAAMTSDUE 7500 110011 07-26-59 102,300 | L0 SU4B31L AAA AAA
21511 FNMA POOL 8350763 7.5 DUE TS0 1=l 07-26-99 102300 100.000 L5113 AAA AAA
245 FrMA POOL #366204 B 5 DUE BA0  114H-26 072690 10400 100,040 24530 AAA AAA
THEAZT  FNMA POOL R366998 7.5 DUE 7,500 50127 O-14-99 102700 101328 T73464.81 AAA AAA  GOLDMANSACHS & C
TTLRRD FMMA PODL 36911475 DUE 500 Dﬁ-ﬂll_-'.'? OB 14-00  LEET00 10LAZE TEI 14475 AAN AAN G_DLDHAH SMZH§ Jcl:
ISR FNMA POOL #369934 1.5 DUE 1500 010127 He14-00 102700 101328 QLHEHAD ARA AAA  UDLDMAN SACHS & C
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  DNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE  DATE DATE  COST  PROCEEDS PROCEEDS  MOODY S &P BROKER

207323 FNMA POOL 8370026 7.5 DUE 7.500 01-01-27 06-14-%9 27N 100 328 210,076.83 AMA AAA GOLDMANSACHS & C

(6947 FNMA POULESTOSTA TS DUE 7500 060012 07-26-99 102300 106,000 1694657  AAA  AAA
29562 FNMAPOULSTMAITSOUE 7500 080027 061490 102700 101,328 13126248 AAA  AAA  GOLDMANSACHS &C
TI0I5 FNMAPOOL 376220 TSGTD 7500 040027 06-14-59 102700 101.328 TMH4086  AAA  AAA  GOLDMANSACHE&C
61728 ENMA POUL S3THS69 TS GTD 7500 0501-27 061400 102700 101 324 6116852 AAA  AAA  GOLDMANSACHS&C
620,128 FNMAPOOL #3796607.5 DUE 7500 0500127 061459 102700 101328 0333607 AAA  AAA  GOLDMANSACHS&C

86 FNMA POOL #172860 7.5 BUE TN} 0g-01-12 07-26-89 10230 1 D00 JE6.35 AR AAA
56352 FMMA POOL #392507 75DUE 7500 OR-01-27 061499 102700 101,328 STI005E  AAA  AAA  OOLDMANSACHS &C
I69047 FNMA PODL #393686 7.5GTD 7500 070027 061499 100700 101328 17028505  AAA  AAA  GOLDMANSACHR & C
775490 FNMAPOOL #3197 T3DUE 7500 070127 O6-[499  j0L700 10328 TESTILTY AAA AAA  GULDMAN SACHS & C
|01.299 FNMA PODL $¥6S8TSGTD 75000 (0127 061499 102700 101328 0264488 AAA  AAA  GOLDMANSACHS & C

451 FNMA POOL #MMS54B.5DUE  &500  O7.01-27  0-26:99  14.700 10400600 4094  AAA AAA
739088 FNMA POOL#WSTS4TSGTD 7500 090127 0614499 12700 101328 JIETI0M  AAA AAA  GOLDMANSACHS & C
#9397 FNMA POOL #305085 7.5 DUE 7.500 03-01-2% (- 1408 1002700 1128 TN 63 AAA AAA GOLDMAN SACHS & C
315798 ENMAPOOL G155 TSOUE 7500 1000127 O6-1499 102700 101,328 1815728 AAA AAA  GOLDMANSACHS &C
45412 FNMAPODLWOTETSDUE 7500 (10027 061499 102700 101,228 4601553 AAA AAA  GOLDMANSACHS&C
143317 FNMA POOL#ISESTSGTD 7500  OB0-27° 061499 102900 101,328 14520070 AAA AAA  GODLDMANSACHS &C
110627 FNMA POOL #0]1780 7.5 DUE 754K} 10-01-27 [H5- 1459 10700 101328 1120562010 AAA AAN GOLDMAN SACHS & C
200287 FNMA POOL 8401927 7.5 DUE 7500 110127 (614581 102,00 1013 20414219 AN AMA GOLDMAN SACHS & C
S93463 FNMA POOL MO20187SDUE 7500 110127 U614 102700 (01328 SEIAM9TT AAA AAA GOLDMANSACHS&C
85,808 TFNMAPOOL M40Z855TSDUE 7500  OLOLZE 061499 102700 (01328 E9SETAE  AAA  AAA  OOLDMANSACHS &C
44100 FNMAPOOLB02894 7SDUE 7500 010128 61490 102700 101326 4460651 AAA AAA  COLDMANSACHS & C

|7 s2quiandag

aeal



LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE BATE  DATE DATE  COST  PROCEEDS  PROCEEDS  MOODY S&P  BROKER
57571 FNMA POOL MMIGETSDUE 7500 10127 061499 102700 100.328 SE3IR0EY  AAA AAA  GOLDMANSACHS&C
T06E6T FMMA POOLS04B4975CTD 73500 110127 061499 102700 101,328 TI625109  AAA  AAA  GOLDMANSACHS & C
B0 FNMAPOOL®OM60TSDUE 7500 01028 06-14-99 102700 100,328 B4S38046  AAA AAA GOLDMANSACHS & C
127978 FNMA POOL #0800 TS DUE 7500 120127 061499 102700 101,328 12067779 AAA  AAA  GOLDMANSACHS&C
M4ETT FNMAPOOL 241186 TSOUE 7500 020028 061499 (0270 10,328 9873891 AAA AAA  OOLDMANSACHS &€
118225 FNMA POOL 8413665 75 DUE 7500  (2-00-28  06-14-99 102,700 100328 1979500 AAA  AAA GOLDMANSACHS & C
131,777 FNMAPODL&1376] TADUE 7400 (20127 061499 102700 01328 13352708  AAA  AAA  GOLDMANSACHS&C
58,030 FNMA PODL R41S27075DUE 7500 (20128 D6-14-89 102700 101328 SEOII40  AAA  AAA  GOLDMANSACHS & C
01540 FNMA PODL#41615675DUE 7500 030028 D&-14-90 102700 101,324 0421661  AAA  AAA  GOLDMAMSACHS&C
{76,028 FNMAFODL #9359 75DUE 7300 40028 061456 102700 101324 1804934  AAA  AAA  COLDMANSACHS &C
296360 FNMA POOL M2001275DUE 7500 060128 061499 (02700 0] 328 029637 AAA  AAA GOLDMAN SACHS & C
G040 FMMA POOL M20I4 750UE 7500 010028 061499 102700 101,328 6124228 AAA  AAA  GOLDMANSACHS & C
193,695 FNMA FOOL M09 TSDUE 7500 40128 06-1499 102700 100,328 19520389 AAA  AAA  GOLDMANSACHS&C
156960 FMMA POOL #423985 6DUE 12 6000 120113 06-17499  08.600 96,953 IS2,I7788 AAA  AAA  MERRILL LYNCHPIE
503600 FNMAPOOL 6423985 6DUE 12 6000 1240013 061799  ORG00 96,953 4825721 AAA AAA MERRILL LYNCH FIE
490974 FNMA POOL 84239856 DUEN2 6000 120013 0R17:899 93600 96 453 4474065  AAA  AAA  MERRILL LYNCH PIE
E39927 FNMAPOOL 843945 6DUE 12 6000 (120013 D5-17-99 9600 96,953 62042875  AAA  AAA  MERRILL LYNCHPIE
AAG6IR FHMA POOL®I2GRS6DUE 12 6000 120103 06-17-99 08600 96,953 20808817 AAA  AAA  MERRILL LYNCH PIE
S50 FNMA PODL #23985 6 DUE 12 6000 120113 0617-99 95600 96,553 48916862 AAA  AAA  MERRILL LYNCHPIE
T1.IM FNMA POODL #424671 7 5 DUE 750 a-01-2% Oh-14-77 102,700 101328 73,1929 AN AN GULDMAN SACHR & C
J12067 FNMA POOL #424989 7.5 DLIE TS0 401128 (S A T e By ] 101328 14 HET 05 A AAA GOLDMAMNSACHS & C
502061 FHMA POOL A425126 7.5 DLIE 7500 n8-01-28 -14-0k 02700 101328 AL RM629 AAA AAA  GOLDMAN BACHE & C
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| LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE IS5UE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&F BROKER
G5.000 FNMA POOL $42606575GTD 7500  O4-01-28 061499 102700 100.328 9726526  AAA AAA  GOLDMAN SACHS & C
1262771 FNMA POUL #426460 6DUE 12 60000 120113 0630099 98.600 96812 2225199  AAA AAA MERRILL LYNCH PIE
12004 FNMA BOOL 842661 6 DUE 12 6000 120013 072699 GR600 100,000 1200378 AAA AAA
$94.195 ENMAPOOL R2ZE006 75 GTD 7500 050H0-28 (0614990 102700 101328 WE0TIN AAA. AAA  GOLDMAMSACHS&C
STATE FNMA POOL R4M25275DUE 7500  O501-28 061499 102300 101,328 4510603  AAA AAA  GOLDMANSACHS&C
452192 ENMA PODL M430061 550U 5500 02-00-14  06-17-99  B6600 64,938 42930021 AAA AAA GOLDMANSACHS & C
5610 FNMA POOL #430061 SADUE 5500  02-00-14  O5-17-9%  B60600 04.938 1761600 AAA  AAA GOLDMANSACHS&C
£471 FNMA PODL 30961 SSDUE - 5500  0200-14  07-26-90 56600 100000 SAT056 AAA AAA
46408 FNMA POOL &3195575DUE 75000 08-01-280 061400 102700 101,328 4700386  AAA AAA  GOLDMANSACHS &C
M4 FNMAPODOL M5 7SDUE 7500 050128 061499 102700 101,328 584748 AAA.  AAA  GOLDMANSACHS&C
SEAARD FNMA POOL &4320M17.5DUE 7300 070128 061490 02900 101,328 I03E6583  AAA AAA GOLDMANSACHS&C
5025 FNMA POOL #326157.5DUE 7500 060128 Ob-14-99 02700 101328 21788051 AAA  AAA  OOLDMAMNSACHS&C
15507 FENMA POOL #3245 RS DUE 8500  07-01-28  O7-26-99 104,700 10000 1559300 AAA AAA
194,043 FNMA POOL #3624 75SDUE - 7500 100028 06-14-99 102700 101328 9662027  AAA AAA  GOLDMANSACHS&C
A2.005 FHNMAPOOLMMAITSDUE 75000 0700128 06-1499 102700 101328 GZEMAE  AAA AAA  GOLDMANSACHS &C
219014 FNMAPOOL B3I T50DUE 75000 07-01-28 061499 102700 101328 121549 AAA AAA GOLDMANSACHS & C
677376 FNMAPOOL #437686 75 DUE 7500 O7-00-28° 061489 102700 101,324 GROATZEL  AAA AAA  GULDMANSACHS &C
14207 FNMA BOOL #M4291558SDUE. 8500 120027 07-26-89  [(M.700 100,000 [420675  AAA  AAA
2713801 FNMA PODL A0 6 DUE 1L 4000 110113 O7-01-99 92600 95,812 T62TASL6 AAA AAA MERRILL LYNCH PIE
[1,762 FNMA POOL #340806 6 DUE 11 6000 110013 07-26-99 95600 100,000 [1,76240 AAA  AAA
409871 FNMA POOL M42TEE 6 DUE 11 6000 110110 07-15-99 . 9660 B6.563 AB26ETS0  AAA AAA MERRILL LYNCH FIE
TRI684 FNMAPOOLMATMTSDUE 75000 12-01-28  O6-14-89. 02700 101524 TNGE01  AAA AAA  GOLDMANSACHS &C
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE IS5UE RATE IRATE: DATE COST  FROCEEDS PFROCEEDS MOODY S&P RROKER
JUAISIN FNMA POOL #4607 6 DUE 12 6000 120113 (Ms-300-54 U3 60 K12 JREUET00 AAA AAA  MERRILL LYNCHME
36567 FNMA POOL#&MGWTEDUE 12 6000 120)-13 (07-26-99 600 160,000 IEFHT2E AAA AAA
M3 FNMA PODL f345008 5.5 DUE 3,500 12-01-13 (1750 96.600 AT 2400006 AAA AAA  GOLDMANSACHS & C
495,516 FNMAPODL #M9IT36DUE 12 4000 1201-13 07-00) .00 98600 6053 JH0TOETE AAA AAA  SALOMON BRDS INC
135333 FNMA POOL #4500 6 DUE 12 6.000 12.01-13 Df=17-0% 600 06953 13121003 AAA AAA MERRILL LYNCH PIE
513359 FNMA POCL 84300 6 DUE 12 6000 1240113 Dé=17-00 08.600 96,953 49770799 AAA AAA  MERRILL LYMNCH PIE
BAIES  FNMA POOL #4300 6 DUE 12 A.000 1240-13 M- 1 7-59 LEA ] 9653 GIO03IT AAA AAA  MERRILL LYNCH PIE
65,339 FNMA POOL 845000 6DUE 12 6,000 120013 - 17-44 08500 96,933 6625727 AAA AAA  MERRILL LYNCH PIE
401958 FNMA POOL 8451960 5.5 DUE 5500 12-01-13 - 1710 06,600 24.007 46705272 AAA AAA GOLDMANSACHS &C
2279 FNMA POOL B453 )24 6 DUE 12 6000 12-01-13 07-26-99 08600 | R 227018 AAA AAA
TI4458 FNMA POOL 8453127 55 DUE 5500 12-01-13 06-17-99 Q6600 04938 BTEZEEIT  AAA AAA  GOLDMANSACHS &C
Bil6h  FMNMA POOL &53137 3.5 DUE 5.500 12-01-13 - 17-99 O B 04937 BIETS06 AAA AAA  GOLDMANSACHS & C
507,942 FNMA POOL #53127 5.5 DUE 5500 12401-13 0617909 0, B0 W.937 482212764 AAA AAA GOLDMAN SACHS & C
1665 FNMA PODL #453127 55 DLE 5,500 12010-13 (-17-94 h, B0 04,937 ISB. 10325  AAA AAA - GOLDMAN SACHS & C
T4 T FNMA POOL #054%03-5.5 DUE 5,500 a1-14 D&-17-99 .60 94.837 TOTO6G. 16 AAA AAA GOLDMANSACHS &C
| KRR FMMA POOL ®M53038 55 DUE 6000 12400-13 072699  98.600 §00.000 IBBEZL AAA AAA
432503 FNMA PODL 5547055 DUE 5.5 12401-13 D&-17-59 06,600 94.837 AI06RT0  AAN AAA GOLDMANSACHS & C
SOL100  FNMA PO #453527 5.5 DUE S5 1201-13 DE-17-00 06,600 W7 ATRIB0A3 AAA AAA - GOLDMANSACHS & C
4316 FNMA POOL RE55527 5.5 DUE 5500 12-01-13 07-26-90 96600 100000 43159 AAA AAA
F6AR8 FNMA POOL MS572775DUE 7500 0540129 ¢ 06-1499 102700 101,318 STADILA9.  AAA AAA  GOLDMANSACHS & C
155,130 FNMA POOL 856641 55 DUE . 5500 010014 06-17-00 06600 94,5038 JLLA05  AAA ARA OOLDMANSACHE & C
BIS000 . FNMA POOL R5A641 SSDUE 5500 010014 060759 G0 94,937 SHISOSEL  AAA AAA GOLEMANSACHS & C
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
YALLUE ISSLE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER
I6R.550 FMMA POOL #45684] 5.5 DUE 5500 010014 =709 06600 94,937 160017.20°  AAA AAA GOLDMANSACHS & C
1200180 FMMA POOL 8456641 5.5 DUE S500  00-00-14 M-17-7% 06600 04,938 11409623 AAA Add  GOLDMAN SACHS & C
132,163 FNMA POOL 8456641 5.5 DUE 5500 -4 M-17-99 86600 H937 12040051 AAA AAA  GOLDMAN SACHS & C
G442 FNMA PODL #430641 5.5 DUE 5500 010014 061799 Bh600 w937 B7.78148  AAA AAA  GOLDMANSACHS & C
31594 FMMA POOL sd3eed1 5.5 DUE 3500 01-01-14 07-26-%  S6.600 100000 15947 AAA AdA
IZRAM FMNMA POOL #56044 SSDUE 3300 02-01-14 06-17-9%  B6600 04918 BT AAA Aas  GOLDMANSACHS & C
471607 FNMA POOL 8457484 5.5 DUE 5500 Gl-Di-14 061799 95,60 38 ML AAA AAA GOLDMANSACHS & C
£475 FNMA POOL #459367 5.5 DUE 5500 02-D1-14 072699  Bh.600 1 R DK BATAIT AAA AAA
381,636 FNMA POOL M59654 5.5 DUE 5500 O1-01-14 06-17-50  B6.600 04.937 JELIIEST AAA AAA  GOLDMANSACHS & C
A4 480 FNMA POOL #479723 5.5 DLUE 5500 01-01-14 06-17-99 96600 04,938 Gl 85311 AAA AAA  COLDMAN SACHS & C
729,961 FNMA POOL #7997 5.5 DUE 5500 02-DM-14 061799 96,600 94,938 AP1005.17T AAA AAA  GOLDMANSACHE & C
428,762 FNMA POOL #MT9R176 DUEDY 6000 03-00-14 06-17-99  98.600 26.953 41569824 AAA AAA  MERRILL LYMCH PIE
495560 FMMA PODL #7917 6 DUEDY G000 03-00-14 070199 98.600 20,953 48046006  AAA AAA  MERRILL LYNCH PIE
HIAGE FNMA POOL #7993 5.5 DUE 5500 03-00-14 06-17-99 56600 94.937 I2607420 AAA AaA GOLDMANSACHS & C
4214 FNMA POOL #4T9963 55 DUE 5500 03-00-14 07-26-99  96.600 100000 421374 AAA AAA
329467 FNMA POOL 8480417 5.5 DUE 5500 M4-01-14 DG-17-99 96,600 94,938 HNITHROD  AAA AAA GOLDMANSACHS & C
443427 FNMA POOL MB054E 5.5 DUE 55000 02-01-14 06-17-99 96600 94.937 2097840 AAA AAA GOLDMANSACHS & C
R61ETD FNMA PODL #B05R1 6 DUEDM G000 04:01-14 061750 08600 96057 RIS610FT  AAA AAA MERRILL LYNCH PIE
TITd8d  FNMA PODL #482560 5.5 DUE 5500 01-00-14 O-17-9%  Bh.600 938 GRIITOTE  AAA AAA GUOLDMANSACHS & C
3954 FNMA POOL #482688 5.5 DUE 5500 02AM-14 07-26:99 D660 104X I10sE AAA AAA
SHL0TE FNMA POOL MBI 6 DUEM 6000 03-00-14 O-17-99  SR.600 45953 1142892 AAA AAA  MERRILL LYNCHPIE
TOT ST FNMA POOL 8483322 5.5 DUE 55000 03-00-14 DB-17-99 Dh.800 4,937 TI0029 AAA Add GOLDMANSACHS & C
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

PAR MATURITY  SALE uwIrT LINIT TOTAL HATINGS
VALUE ISSUE RATE DATE DATE COST  FROCEEDS  PROCEEDS  MOODY S&P BROKER

251,257 FNMA POOL #B343TASDUE 6500 O7-00-29 07-12-99 96500 844 212379.83 AAA AAA GOLDMANSACHS&C

35900 FNMA FOOL #485525 55 DUE 5500 02-00-14 O6-17-99 Dl 4,937 964501 AAA AfA  GOLDMANSACHS & C

644351 FNMA POOL #85525 55 DUE 5500 02-00-14 06-17-99 96,600 9937 GILTSOAT  AAA AAA

495900 FNMaA POOL #485525 55 DUE 5500 02-00-14 061799 S6600 4,038 AT79552 AAA AAA GOLDMAN SACHS & C
1523 FNMA POOL #45553255DUE 5500  02-D1-14 072695  96.600 100K IRZZET  AAA AAA

MI387 FNMA POOL #485592 55DUE 4500 OL01-14 061799 96 500 LERUT) 24103592 AAM AAA GOLDMAN SACHS & C
5758 FNMA POOL B485592 5.5 DUE 300 010-14 07-26-99 96600 | CHLCRD STREIE AAA AAN

264,100 FNMA POOL #:86145 S5 DUE 5500 02-00-14 De-17-95 96,600 94.938 07030 AAA AAA  GOLDMANSACHS & C

260938 FNMA POOL #486145 5.5 DUE S500  02.00-14 M-17-99 96600 PER R BSE2TIAE AAA AAA GOLDMANSACHS & T

285443 FNMAPOOL #8643 55 DUE 5500 02-00-14 60799 96,600 54937 IU9SITL  AAA AAA GOLDMAN SACHS & C

82606 FNMA POOL 8456145 5.5 DUE 5500 02-01-14 [=17-99 96,600 94,937 26820023 AAA AdA GOLDMANSACHS & C

B350 FNMA POOL 8486145535 DUE 5500  02-01-14 =179 96600 54937 TER26I0 AAA AAA GOLDMANSACHS & C

382,964 FNMA POOL #4B6TIOSSDUE 5500  03-01-14 06-17-99 86600 94938 WASTRM  AAA AfA GOLDMANSACHS & C

400,763  FNMA FOOL #486831 5.5 DUE 5500 0301-14 06-17-99 G600 4938 IEOAUATE  AAA AAA  GOLDMAMSACHS & C

S(H.542 FNMA POOL #MET6ITADUEDT 6000 0300-14 DR 17-99 4600 6,953 45016277 AAA AAA  MERRILL LYNCH PIE

S56,740 FNMA POOL #M48T627 6 DUEGR 6000 030114 06-17-99 495600 96,953 471,925 AAA AAA  MERRILL LYNCH PIE

FIE000 FNMA POOL METPISSSDUE 5500 02401-14 D6-17-99 Do 04.938 MLIEY  AAA AAA GOLDMANSACHS&C

506,666 FNMA FOOL AMHEEIED6DUENE 6000  (4-01-14 D6-17-99  S8.600 96,553 TELOATRE  AAA AAA  MERRILL LYNCH PIE
.51 FNMA POOL R4ESCER 85 DUE  B300 O8-01-27 07-26-99 104,700 100.000 133132 AAA AAM

455,558 FNMA POOL #8460 6 DUEDS 6000 03-D1-14 06-17-99  SR.600 3,953 AROASEES AAA AAN MERRILL LYNCH FIE

455,558 FNMA POOL 8480464 6 DUEDY 6000  03-00-14 061799 98500 96,553 AB0AG8.65 AAA AAA MERRILL LYNCH PIE

462358 FNMA POOL MEER 6 DUE D 000 G6-01-14 O7-00-9% 9H.600 o453 44827053 AAA AAA  MERRILL LYNCH i"lE_
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LINCOLN SALE OF BONDS (continued) ¥
May 1, 1999 THROUGH July 31, 1999 g
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS =
VALUE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER
476,145 FWMA POOL &359959 6 DUEDT 6000 07-01-14 06-17-99 8.600 6,933 46063746  AAA AAA  MERRILL LYNCH MIE
254641 FNMA PODL #48999] 6 DUE O 60000 (6-01-14 07-01-99 G600 96.953 24688241 AAA AAA  MERRILL LYNCH PIE
IEAE FNMA POOL #49050555 DUE 55000 03-01-14  06-17-99 56600 44,538 ILEIBEE  AAA AAA GOLDMANSACHS & C
GOTARS FNMA POOL #490505 5.5 DUE 5500 0301-14 06-17-949 (e .537 B6134336 AAA AAA GOLDMAN SACHS & C
235500 FNMA POOL &I%0E05 5.5 DUE 5500 (300-14 (k2= 17-09 06,600 RERE I5TT8 AAA AAA GOLDMANSACHS & C
329246 FNMA POOL 84590788 5.5 DUE 5500 03-01-14 - 179 6600 SL.938 JI2ETTAS AAA AAA  GOLDMANSACHS & C
28040 FNMA POOL@DIF7TS6DUEDT 6000 O7-01-14 (6-17-9% 98600 953 IL1B566 AAA AAA  MERRILL LYNCH FIE
10062 FNMA POOL #491459 5.5 DUE 5500 03-01-14 0-17-99 S0 94,937 JAA5SLID  AAA AAA  GOLDMANSACHS &C
496498 FNMA POOL #019376DUVEDS 6000 O5-01-12 061799 G600 06953 JR13T029  AAA AAA  MERRILL LYNCH PIE w
4998 FNMA POOL 891987 6DUEDS 6000 O5-O1-14 D679 95600 Bo.453 4B13702% AAA AAfA - MERRILL LYMCH PIE =
1541 FNMAPOOL #9250 55 DUE 5500 O6-01-14 07-26-%  BL.600 T GEH R A54121 AAA AAA
A Tah FNMA POOL #9860 6 DUED:. 6000 02-01-14 -17%9 GRG0 #6.953 4BE41T.19  AAA AAA MERRILL LYNCH PIE
E43374 FNMA POOLBAS265 6 DUEGY 6000 Dd-01-14 - 179 BR.600 9.953 BITATTSE  AAA AAA  MERRILL LYNCH PIE
405334 FNMA POOL M9536 6 DUEGE 6000 040113 06-17-99  9R.600 6,951 ARIZNNI02  AAA AAA MERRILL LYNCH PIE
526,506 FNMA POOL MO3336 6 DUEGS 6000 O400-14 061799 SR.GO0 B.951 51046435  AAA AAA  MERRILL LYNCH PIE
B15507 FNMA POOL M95EES 6 DUEDS 6000 050014 061750 9R600 G 457 THLTAIAS  AAA AAA MERRILL LYNCH PIE
H31760 FNMA POOL &49637R 6 DUE D4 60000 0401-14  0A-17-99 9600 96 951 a0337035  AAA AAA MERRILL LYNCH PIE
SR FNMA POOL BOR384 6 DUEDY 6000 L0114 061799 9R600 56 453 4ER25696  AAA  AAA  MERRILL LYNCH FIE
W06 FMMA BOOL MOsME 6 DUEGS 6000 05:00-14 061799 GRA00 453 MSEIS O AAA AAA MERRILL LYNCH PIE
U019 FNMA PODL 8496908 6 DUEGS 6000 0S01-14 071599 96900 96 562 WEATIT AAA AAA MERRILL LYNCH PIE
ET0.020 FNMA POUL 8497051 5.5 DUE A0 05-01-14 D6-17-50  BH600 04037 BI53TASE AAA AAA  CGOLDMANSACHS&C =
60T FNMA POOL #9792 6 DUEDG 6000 D&-01-13 07-00-%% 98600 96,553 MO0 AAA AAA  MERRILL LYNCH PIE §



LINCOLN

SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999

FAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE IS5UE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&P' BROKER
03,600 FNMA POOL M979566 DUEOT 6000 07-00-14 061799 SR.600 96,453 4EB255.94  AAA AAA SALOMON BROS INC
84,507 FNMA POOL 8097956 6 DUEOT 6000  O7-01-14 07-01-49  98.600 96.951 ITRAS530  AAA AMA MERRILL LYNCH ME
JRERIT FNMA POOL #9924 6 DUEGT 6000  O7-01-14 07-1599 96900 B0 ISATOTY  AAA AAA  MERRILL LYSCH PIE
SO0.125 FNMA POOL 850043 GDUEDG 6000 060114 06-17-99 98600 96,953 ABEBEGED  AAA AAA MERRILL LYNCH FIE
S00I2S FNMA POOL SOOI 6 DUEDS 6000 06-0L-14 06-17-99  98.600 96,951 48438682 AAA AAA  MERRILL LYRCH MIE
SIS0 FNMA POOL #3501 54 5.5 DUE 5000 0700-14 061799 96,600 o ATTMET AAA AAA GOLDMANSACHS & C
1000100 FNMA POOL 85001556 DUEDT 6000 07-01-14 06-17-29  98.600 6,953 96962820 AAA AAA MERRILL LYNCH PIE
B43139 FNMA PODL #5035 6DUEDS 6000 06-01-14 06-17-99 98600 6953 BIT44961  AAA  AAA  MERRILL LYNCH PIE
138230 FNMA POOL #50MB5 6 DUEDG  6.000  06-00-14 Dg=17-8%  UR.600 06953 13401734 AAA AAA MERRILL LYMCH FIE
103,556 FNMA POOL #30MB56 DUED6 6000 O6-01-14 01799 95600 96953 10040078 AAA AAA MERRILL LYNCH PIE
496331 FNMA POOL #50MES 6 DUEOE 6000 060114 06-17-99 95600 96,953 ABL2I0E AAA AAA MERRILL LYNCH PIE
4,265 FNMA POOL RIMES 6 DUEO6 6000 DBDI-14 O7-26-29  9R.600 100,000 426530 AAAT AAA
156,626 FNMA POOL#500649 6 DUEDG G000 D6-01-14 070099 92600 5.953 151380 AAA AAA  MERRILL LYMCH PIE
613832 FNMAPOOL #0I22665DUE 6500 07-00-29 07-12-90 95,800 B4 SHA5793 AAA AAA GOLDMAN SACHS & C
I FNMA POOL fS03ME 15 DUE 7500 06-00-29 (6-14-99 102,700 101 328 METI0TE AAA AAA COLDMANSACHS & C
210563 FNMA POOL AS636 DUEDT 6000  07-01-14 07-1599 96,500 9,563 WTI0AG AAA AAA MERRILL LYNCH PIE
44350 FNMA POOL #505067 6 DUEOG G000 06-01-14 07019 95600 6953 4209571 AAA AAs MERRILL LYNCH PIE
9929 FNMA POOL 8505067 6 DUEDG 6000 06-0-14 07019 98600 96,553 SR AAA AAA  MERRILL LYNCH FIE
64,266 FNMA POOL 8505067 6 DUE 06 6000 05-01-14 070159 95600 #8953 G230790  AAA AAA MERRILL LYMCH FIE
[08.580 FNMA POOL #505057 6 DUEDS 6000  06-01-14 070099  S.600 90951 05562560 AAA AAA MERRILL LYMNCH FIE
1000100 FRMA POOLE0SIN06SDUE 6500  07-00-2% 07-13.9% 96500 0844 96R53.M  AAA AAA  GOLDMAN :.iAEHS &
1AMNIL IO M POOIL 505120 6.5 DLUE 500 7029 07-12-99 L g U533 AAA AAA GOLDMAN SACHE &
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LINCOLN SALE OF BONDS (conlinucd)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  5ALE UNIT UNIT TOTAL RATINGS
VALUE IS5UE RATE DATE DATE  COST PROCEEDS  PROCEEDS  MOODY S&P BROKER
1000100 FNMA POOLASOSI2065DUE 6500 (70020 07-12-90 94800 06844 OAE534H  AAA  AAA  GOULUOMANSACHS&C
L0100 FNMA POOL 850512065 DUE 6500 070029 O7-1259 96800 06844 OER53H  AAA AAA GOLDMANSACHS&C
LOOG 100 FMMA POOL #505120 65 DUE 6500 070129 07-12-9% 96800 i 44 BR85S AAA AAA GDLDMANSACHS & C
1000100 FNMA POOL #50512065DUE 6500 O7-01-29  07-12-599 96800 6,544 PESS3434  AAA AAA GOLDMANSACHS & C
360,129 FNMA POOLA#SOTIZSGDUEODT 6000 070014 07-1590 96500 B6.563 5LIE707T  AAA AAA MERRILL LYNCH PIE
60000 FNMA THA POOL #99%99 6D 6000 05-01-14  05-10:90  96.700 BR713 5IT4REZ4Z AAA AAA SALOMON BROS INC
S735000 FNMA TEA POOL #999W09 60 6000 07-01-29  07-1299 91900 1410 FIRO64 84 AAA AAA MERRILL LYNCHPIE
| 960000 FNMA THA POOL #999%009 A0 6000 (80129 07-23.99 91300 03,334 1E20537T.50 AAA  AAA  GOLDMANSACHS&C
20000000 FNMA TRA POOL #999%0499 45 ASH 060128 060799 97000 W2 1940234375 AAA AAA  MERRILL LYNCHPIE
000000 FNMA TBA POOL 89999995 7.5 750  07-01-28  07-D0-90  |D0.400 I0LI4] 1618250000 AAA AAA  SALOMON BRDS INC
000000 FNMATBA POOL #9999008 D) 8000 07.01-2% 074999 103200 102.758 R22062500  AAA  AAA GOLDMANSACHS &C
1355000 GNMA POOL 10999990 SER 20 7000  07.1529  (07-13-50 93500 W72 12460700 AAA AAA MERRILL LYNCH FIE
13745000 GNMA POOL 830999906 SER 20 7000  07-15-29 07-13-09  GR.000 068 135063730 AAA AAA MERRILL LYNCHPIE
1321 GNMAPOOL#I2IS5RSER 2023 7000  [(4-15.23 07-1590  99.600 106100 132141 AAA  AAA
At e o s Oy R MR A b Dinsel g
20, 1364H1 SER 2000 7 w1 5.2 Hk 60K 100,000 2013208 AAA AAA
BIS622 ONMA POOL #3VTEI0RER 2003 7000 D4-15-23 06009 99600 08766 SRIETT AAA AAA
TH0 GNMA FODL #TRM SER 2010 7000 [M-1523 07-1599 99600 1040, 0606 TORT0  AAA AAA
H.zl.‘:ll r;::: ::;. :’:t::: ;ii ?:E: ::::I ::':-I.'I-E:: 071599 99600 100,00 1422084 AAA AAA
HLAED  GNMA POOL lh.‘*ﬁlir:iliﬂ. ;u;'q 7.|:m Dﬁi:;ﬂ. E:Jl:-w s i AR RN AR
L3l GNMA POOL i!l;ﬁ 183 SER "I:l!"l '.I'.I:m 1J.I-]:’b:13. r,r,r‘[-;w;I i g RORI Ay A
o M % -15-99 99,600 10000 153135 AAA AAA
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LINCOLN

SALE OF BONDS (continued)

May 1, 1999 THROUGH July 31, 1999

PAR MATURITY  SALE LUNIT UNIT TOTAL RATINGS
VALLUE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S5&F BROKER
1341 GNMA POOL #347471 SER 2023 7000 06-15-23 07-15-59  99.600 1 CH0. 0 1304075 AAA AAA
1175 ONMA POOL #9772 SER 2021 7000 05-1523 07-15-99 Q0600 1 CHL00 LITE3Y  AAA AAA
H05.523 GNMA POOL #3530254 SER 2021 7.000 (4-15-23 06-30-99 Q0600 98,766 THSOT4RS  AAA AMA DONALDSON LUFKIN
LIM2  GNMA POOL 8350254 SER 2021 7000 (4-15.23 O7-15-99 99600 100,000 LML AAA AAA
1495 ONMA PODL #350948 SER 2023 7000 081521  07-1599 90400 100,000 JAUS1S AAA AAA
16975 GNMA POOL #351548 SER 2021 7.000 11523 -15-99 59,600 1{EL000 16975.16  AAA AAA
8226 GNMA POOL FIS219] SER 2023 74000 05-15-23 07-15-59  99.600 100,000 BIISGS  AAA AAA
T091 GNMA POOL #3293 5ER 2023 7000 051523 07-15-99  Bha0 18000 05085 AAA AAA
1032 GMMA POOL 8355501 SER 2023 7000  08-15-23 015590 99.600 100,000 101235 AAA AAA
15387 GNMA POOL S359857 TDUEDT 7000 07-15-13 06-30-00 D600 R 166 1319712 AAA AAA
274 GNMA POOL M359R5T TDUEQT 7000  07-1523 07-15-9% 99600 100,000 T2 AAA AAA
TAZ996 GNMA POOL 83159859 SER 2023 7000  08-15-23 06-30-99 0600 8766 TREMI0  AAA AnA
313 GNMA POOL 8359859 SER'2023 7000  08-15-23 07-15:09  99.600 100K 13304 AAA AAA
646 GNMA POOL 8161658 SER 2021 7.000  O8-15-23 07-15:99 99,600 1061 00K B48.26 AAA AAM
TM3T4 ONMA POOL #6074 TDUEOR  7.000  08-15-23 06-30.99 99,600 48,766 GI56TRT5 AAA AAA  DONALDSON LUFKIN
258 GNMA POOL #3630T4 TDUEOR  7.000  08-15-23 07-15-99 99,600 100,000 WI5TET  AAA AAA
123 GNMA POOL #364122 SER 2023 7000  0R-15-23 01-159% 49500 1000, £ 12298 AAA Add
26,511 GNMA POOL #34592 SER 2023 7000  08-15-23 071599 99.600 11060, 00K 651340 AAA AXN
1072 GNMA POOL #370910 SER 2023 7000  11-15-23 UT-15-90 99400 106050 LOTZIA  AAA AAA
LOGO 100 ONMA PODL 800597 SER 2029 6500  02-15-29 052199  99.500 96,750 G967 59066 AAA AAA LEHMAN BHOTHERS |
67TATT ONMA POOL 8409592 SER 2028 6500 02-15-29 065-21-50 54 300 96750 6528407 AAA Ada LEHMAN BROTHERS |
LN, LOKD  CINMLA POCIL #909592 SER 2029 G500 021529 Do-11-59 500 H.1EH LS00 AAA Ars LEHMAN BROTHERS |
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE 155UE RATE DATE DATE  COST PROCEEDS FROCEEDS  MOODY S&TF DROKER
{000,100 GNMA POOL #409592 SER 2029 6500 021520 06-2199  99.500 96,750 UE750666  AAA  AAA LEHMAN BROTHERS |
1000100 GNMA POOL 8409592 SER 2020 6500 021520 06-21-99 99,500 15,750 96759666 AAA  AAA  LEHMAN BROTHERS|
2265317 GNMA POOL E209592 SER 2020 6500 021520 062099  99.500 15,363 216479998 AAA  AAA  SALOMON BROSINC
7,508 GMMA POOL #409592 SER 2029 6500 021539 07-1560  99.500 100,000 TS84 AAA  AAA
009,900 GMMA POOLE4STTOISER 2028 6500  O8-15-28 062190 99500 %.750 967472 AAA AAA LEHMAN BROTHERS |
526,650 GNMA POOL SMGTI425ER 2028 6500 OB-15-28  O6-2199 99500 6,750 50957142 AAA AAA LEHMAN BROTHERS |
10032 GNMA POOL 8468155 SER 2028 6500 0R-1528  DG20-90  99.500 96,750 106455599  AAA AAA  LEHMAN BROTHERS |
BE799 GMMA POOL 469786 SER 2028 6500 120528 06-2199 90500 6,750 8591262 AAA  AAA  LEHMAN BROTHERS |
032,622 GNMA POOL E460786 SER 2028 6500  12-15-26 062199 %9500 U, 750 W231224  AAA AAA LEHMAN BROTHERS |
473410 GNMA POOL B475370SER 2028 6500 1241538 062109  99.500 96.750 45802438 AAA  AAA  LEHMAN BRUTHERS |
WEIA GNMA POUL 8475171 SER B8 6500 12-1%28  06-21-99  99.500 96,750 1642297  AAA  AAA  LEHMMANBROTHERS |
SEIGRT GNMA POOL B4771T3SER 2028 6500 071528 062199  99.500 9,750 56471685 AAA  AAA  LEHMAN BROTHERS |
B6E5E2 GWMA POOL &TTITISER 2028 6500  O7-15-28 062159 99500 08,750 B40352.65  AAA AAA  LEHMAN BROTHERS |
ROO000 GNMA POOL#TTITISER 2028 6500 071528 062196 99.500 96,750 THO0015  AAA  AAA LEMMAN BROTHERS |
42719 GNMA PODL 8481984 SER 2028 6500 UB-15-28  D6-21-80 99500 96,750 4133056 AAA AAA LEHMAN BROTHERS
2099442 GNMA POOL ETRIOZOSER 2029 63500  OS-1%29 063099  99.500 95,563 200627950  AAA  AAA  SALOMON BROS INC
BOB3 GNMA POOL 4781029 SER 2020 6500 051529 07-1599 99500 10000 ROB3Z8 AAA  AAA
0855000 GNMA TRA POOL #9900 SE 7000 08-1529 07-2399 99000 97.938 045,106 AAA  AAA  MERRILL LYNCHPIE
B086 GNMA, POOL # 358219 TO00 071523 071599 99400 100,000 08557 AAA . AAA
126 GNMA, POOL 349719 SERIE 70000 07-1523  DT-1599 99600 100,000 12572 AAA  AAA
55085 GNMA, PODL 352038 SERIE 7000 070523 0630999 99500 08,766 5520600  AAA  AAA DOMALDSON LUFKIN
[118 GNMA, POOL #352138 SERIE 7000 O7-15-23 071559 99600 100,000 LIITS  AAA AAA
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LINCOLN SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE  DATE DATE  COST  PROCEEDS PROCEEDS  MOODDY S&P  BROKER
|G75.000 ISTUNLBBASER I998-CICL 6560 1118408 061199 101400 veEs3 191104980 AAA  AAA  DLICAPITAL MARKE
1395000 [STUNLBBASER IWR.CIEL 6560  11-1608 062999 96600 99 A2IHMI0  AAA AAA  BASECURITIES|
4010000 1STUNLEMMANSER 1907-C1 T80 O40B47 072899 102500 01695 499323084  NR AAA  FIRST UNION CAPIT
2000000 AMERICREDITAUTOMOBILE 6050 120502 060499  99.900 0965 199312500 AAA  AAA  FIRST BOSTON CORP
1770000 AMERICREDITAUTOMOBILE 5880 (202405 060499 99.900 DEAGY  AJIZ2TISE AAA AAA  MORGAN STANLEY &
1450000 CAL INFRASTRUCTURE&EC 6420 122609 060499  |D0.60D UEIS6  LHISE9063  AAA  AAA  GOLDMAN SACHS &C
SSI5.000 CHASECR CARDMASTERTR 6300  O1503 060499 99900 0059  SE0R3I9M  AAA  AAA  GOLDMANSACHS &C
12000000 CIRCUITCY CRCARDTRSER 6375 08508  D604-09  97.800 00641 1207647500  AAA  AAA  BEAR,STEARNS SE
700000 GMACCOMLMTGSECINCSE 6566 041537 051999 100.SDD UEEM  TAISMATS MR AAA  GOLDMANSACHS & C
36,700 GSMTGSECSCORPIICLYS- 6312 041331 051399 100400 100,000 BTLE N AAA
3279 GSMTGSECSCORPICL9S- 6312 (41331 061599 (00500 100,000 5T MR AAA
37,108 G5MTGSECSCORPIICLOE- 6312 O413-31 071399 (00500 100,000 LTS NR AAA
2,250,000 G5 MTGSECS CORPIISER 19 6860 071330 060499 (03100 00719 228617188 NR AAA  GOLDMAN SACHS & C
0000 HONDA AUTO LEASETR 1998 6650 07-150% 072799 99.900 00176 300527144 AAA  AAA  FIRST BOSTON CORP
2AU0000 MID ST TRALCL A4 9625 M 0615 MO 0GDL09 (06700 0521 252562500 AAA  AAA GOLDMANSACHS &C
L760000 FACG & ESERIASG4SCMO G480 (22609 060499 (00800 5515 IJHMIIETS  AAA  AAA  GOLDMANSACHS &C
2800000 PNCSTUD LN TURSTISER 19 6725 012507 060499 103200 00375 290083750 AAA  AAA  NATIONSBANC MONT
3000000 PREMIER AUTOTRSER 1999.2 5590 020004  O7.2949 97500 D617 201561 NR AAA  PRUDENTIAL SECURI
I3%.181 PVTPL AMRESCOSECURITIZE 9.100 092729 043099  99.100 100,000 J3LIB096 MR NR
04208 PVTPL AMRESCOSECURITIZE 9000 092720 052899 95,100 100000 MI0B0E MR MR
134860 PVTPL AMRESCOSECURITIZE 9100 002729 060199  99.100 10000 (346040 WR MR
SOTNYA2 PYVTEL AMEESCO SECURITIEE 2400 2119 D454 O, 10Ky 98719 208 062 BA MR MR
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LINCOLN SALE OF BONDS (continued}
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL BATINGS
VALITE ISSUE HATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER
B4 PYTPL MO DL MTG ACCEP 6,860 11-21-21 05-12-99 02700 100,000 MBI AAA AAA
5087884 PVTPL CMO DLJ MTG ACCER b.860 11212 60450 102700 100,965 513707330 AAA AAA
24,790 PVTPL CMO DL MTG ACCEP 6,560 12121 M- 16-99 102700 10000 4,720 AAA AAN ;
1101085 PVTPL CR CARDY SER 98-1 6.4 6478 12-22-04 D6-04-5%  100.600 93 281 1M T4 AAA NR SALOMON BROS INC
117622 PVTPL CREUISSE ISTBSTN M 6653 08-20-36 05-20-00  [00.000 T EH 1762150 NR NR
175400 PYTPL CRSUISSE ISTBSTNM 6653 08-20-36 0499 100000 100125 372004728 NR NR
045 PYTPL CR SUISSE ISTESTNM 6633 (5-20-36 06-21-99. 100000 10 EM 04481 NR NR
i PYTPLCRSUISSE ISTRSTN M 6653 (8-20-36 063000 100000 1 O 00K 04 NE MR
41,45 PVTPL IMC EXCESS CASHFLO 7410 | 1-26-28 15-28-99 S50 1000050 41,2461 NR NR
3903825 PYTPL IMC EXCESS CASHFLD 7410 11-26-2% 604909 99500 92312 1M 48147 NR MR
429,722 RAILCAR TR SER 1992-1 CL 1 7750 (=01 -0 06-01-99  105:500 FOC000 42072160 AAA AAA
10669747 RAILCAR TR SER 1992- CL | 7.750 (=01 -0 O6-04-50 105300 102,359 TOZE 184002 AAA AAA SALOMON BROS INC
0 RAILCAR TR SER 1992-1CL 1 1.750 (-0 06-10-89 390900 13,000 022 AAA AAA
4300000 SALOMON MTGSECS VILINC 6760 12-25-27 Dh-0u-99 09500 100,188 406250 AAA NE MATIONSBANC MONT
19314 UAC SER 1997-A CL A2 6375 6375 10-08-03 05-14-80  100.700 100,000 IR0 AAA AAA
1910465 LAC SER 1%9-A CL A2 6375 6375 10-08-03 D6-04-99 100.800 106, 266 1.915.542.23 AKA AAA
90219 UAC SER 1997-A CL A2 6375 6375 | 0-08-03 07-23-59 100800 T 000 0ZIESG AAA AAA
0 UACSER 1997-A CL A2 6175 GA75 100803 017-29-99 - 5,100,000 1000 000  AAA AAA
JA00 UM FINL SYCS-1 INC TAXABL 5500 U000 -05 (-(4-99 9910 955060 A2B320000  AAA MR SALOMON BROS INC
8288 'WORLD OMNIAUTO LEASES  6.180 | 1-25-03 05-25-99 99,500 10000 E2ET.54  AAA AAA
9963640 WORLD OMNIAUTO LEASES 6180 11-25-07  06-04-99 99900 100,313 999477638 AAA AAA BEAR,STEARNS, SE
| WORLD OMNIAUTOLEASES 680 112503 06-1099 219,300 1RLCHK 062  AAA  AAA
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LINCOLN

SALE OF BONDS (continued)

May 1, 1999 THROUGH July 31, 1999

PAR MATURITY SALE  UNIT  UNIT TOTAL RATINGS
VALUE ISSUE RATE __ DATE  DATE _ COST PROCEEDS PROCEEDS _ MOODY S&P BROKER
4819 WORLDOMNIAUTOMOBILEL 6850 042503 052590 (01400  100.000 481902 AAA  AAA
SO15405 WORLDOMNIAUTOMOBILEL 6850 062503 060499 101400 100688 50102921 AAA  AAA  MERRILLLYNCH PIE
| WORLD OMNIAUTOMOBILEL 6RSD 042503 061099 1527000 100,000 090 AAA  AAA
1,065,000 CMOMORGAN STANLEY CAP 6210 091508 060499 97,100 95500  LOITOTS00  NR AAA  GOLDMAN SACHS & C
1530000 CMODLI COMLMTGCORPC 7300 061009 061899 100400 10225 1871648 NR  AAA  CHASESECURITIES
4000000 CMOGMAC COMLMTGSECT 6175 051533 062399 (01500 93516 374062500 AAA  NR  B.A SECURITIESI
5000000 CMOGREENPOINTMANUFAC 6010 ORIS5 060499 99900 98594 492088750  AAA  AAA  FIRST BOSTON CORP
26856 CMOGS MTGSECSCORPIIS. 5850  11-18:30 051899 100100 100,000 685789 AAA  AAA
2611025 CMOGSMTGSECSCORPIIS,  SB50 111830 060499 100,100 9T19 252535040  AAA  AAA
0 CMOGSMTGSECSCORPIIS. 5850 111830 061099 2100000  100.000 001 AAA  AAA
13793 CMOGSMTGSECSCORPIIS. 5850 111830 061899 100000 100.000 139309 AAA  AAA
SOTSO00 CMOMORGANSTAMLEY CAE 6710 121531 060499 99,900 98375 SATIS062S  NR  AAA  GDLDMAN SACHS&C
2360000 CRSUISSE ISTBSTNMTGSEC 7240 042007 060499 100800 (01250 238950000 AAA  AAA  FIRST BOSTON CORP
§3.395 MLYNCHMTGINVSINCMTG  7.29 061521 051709 101900 100000 BIM MR AAA
224554 MLYNCHMTGINVSINCMTG  7.020 061521 060499 (01900 (00375 225396456 NR  AAA
86,549 MLYNCHMTGINVSINCMTG 7129 061521 061899 101900 100000 854901 NR AAA
2000000 PYTPLCMOSTARWOOD COM 6920 0240509 060499  101.300 9250 1980000 NR AAA  GOLDMAN SACHS & C
1,071,426,983 1,092.499,725.16
BANK OF AMERICA
4500000 US TREAS6SNTDUEIC-I 6500  10-1506 052799 104200 I0KI25 468562500 AAA  AAA  LEHMAN BROTHERS|
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| BANK OF AMERICA SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNIT TUTAL RATINGS
VALUE IS5UE RATE  DATE DATE  COST  PROCEEDS  PROCEEDS  MOODY S&1' BROKER
‘ LOOO00 UST SECSTRIPPEDINTPM. 0000  11-15-4 060399 72500 T2647 72647000 AAA  AAA  PAINE WEBBER INC
Q0N UST SECSTRIBFED INTPM D000 11-154  D6-14-99 72500 7218 G4965600  AAA  AAA  SALOMON BROS INC
1300000 UST SECSTRIPPEDINT PM 0000 111504 072899 72400 73250 1LMATSOO0 AAA AAA  FIRST BOSTON CORP
4500000 USTREAS623BDDUEUS-15 6250 (81523 060299  OEEN 100453 452009063 AAA  AAA SALOMON BROS INC
700000 USTREASBOSTRIPPEDFRIN 0000 021521 O7-08-99 26100 25832 IB0K2400  AAA  AAA  LEHMAN BROTHERS |
4800000 USTREASBDS7SDUELI-1S  7.500 11-15-16 060299  L13.600 13000 3400000 AAA  AAA  SALOMON BROS INC
2500000 USTREASNTSGI2SDUEDE: 6125 081507 052799  107.100 02102 255253906 AAA  AAA  LENMAN BROTHERS|
L0000 US TREAS NTSDTD OSATI® S350 051504 072380 9R.100 9514 99122031 MR NR  SALOMON BROSINC
2000000 US TREAS SECSTRIFFED INT 0O 021509 061199 55500 4857 L9740 AAA  AAA  SALOMON BROS INC
1,250,000 USTREAS SECSTRIFPED INT 000 08-I5-09  D6-09-99  53.800 53345 B6651250  AAA  AAA  LEHMAN BROTHERS |
50000 USTREASSECSTRIPPED INT 0000  08-1509 061480 53800 53011 MASTIS0  AAA AAA HSBC SECURITIES |
1,000,000 USTREAS SECSTRIPPED INT 0000  08-1509  (6-22-99  53.600 53.29) 53291000  AAA  AAA  FIRST BOSTOM CORP
1650000 USTREAS SECSTRIPPED INT 0000 081509 071299 53700 4440 B9R26000 AAA  AAA  GOLDMANSACHS&C
1900000 US TREAS SEC STRIPPED INT 0000 081508 072100 53700 54,698 09262000 AAA  AAA  GOLDMANSACHS&C
LOOOO00 USTHREASSTRIPPEDPRINCE 0000 021527  07-2399  |0.200 18879 I88.790.00 AAA  AAA  LEMMAN BROTHERS |
2000000 FHLE BIY 5.375 (3-02-2001 5375 3-02-01 {15-26-94 Qi XN Y0 B4T [REERE TR MK AAN PRUDENTIAL SECURI
2000000 ISTUNCORPESSSUBMTDU 6550 101535 052699 97300 99524 [A0SH000  A- A1 R MORGAN SECUR
(000000 ASSOC CORFNAMERASSOC 5750 1010103 052699 100500 9759 OTEI000  AA-  AAY  PRUDENTIAL SECURI
31,650,000 AT&T CORP 8625 DUE BEIS 120031 052699 106400 I0B625 196481250 AA- Al GRUNTAL & COMPANY
2750000 BSTEARNS COS INCATSSR 6750 080101  07-27-99 100300 00265 2747287490 A Al BEAR STEARNS SE
200000 BELLSOUTHCAPFDGCORPT 7020 07-1507 052699 106300 06507 LIVIRAGO0  AAA AAl MORGANSTANLEY &
I.S00.000 BELLSOUTH TELECOMMUNI 6000 061512 0526.99 100000 49,639 |AD458500  AAA  AAA  FIRST BOSTON CORP
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BANK OF AMERICA

SALE OF BONDS (continued)

May 1, 1999 THROUGH July 31, 1999

PAR MATURITY  SALE UINIT INIT TOTAL HATINGS
VALUE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&F BROKER
200,000 CHRYSLER CORP 74 DEBDUE 7400  0B-D197 052699 107600 10269 102538000 A+ Al PHRUDENTIAL SECURI
LS00 CIT GROUP INCMEDIUMTER 6,150 12-15-02 052699  Gn6800 0404 149241000 Wi AAT  SALOMON BROS INC
LS0000° FORDMTR CODEL 6625 DUE 6625 05-5-28 05-26-99 97200 9330 LIGGSIZON  AAA Al FIRST BOATON CORP
2500/ FORDMTRCRCOTIBDDUE .20  06-15-07 00499 109600 101632 LS0R0000 A Al LEHMAMN BROTHERS |
00000 GEN ELEC CAPCORPMEDRIUM 5650 0330403 052699 100000 gR.341 93341000 MR AAA  SALOMON BROS INC
JO00M GEN MTRS ACCEP CORP AT S 6750 (20742 07-00-99 99800 1HLERS 302a0mnn A Al WARBURG DILLON RE
1.250.000 GEN MTRS CORP 475 DUEDS- 6750  05-01-28 05-26-59  97.600 4423 I IB0.287.50 A Al SALOMON BROS INC
15000000 GTE N INC NTS 505 DUE 11- S.650 |1-15-08 05-26-89 97300 93,381 1AMLTIRON  AA- Al MORGAN STANLEY &
LA000K) HSEHD INTL NETH 8 ¥ 6125 6025 030003 05-26-99 950K .30 LINTHEZO0 A Al SALOMON BROS INC
12500000 INTL BUSINESS MACHS CORP 7125 12-01-% 05-26-89  JOES500 U, T8 1.241,112.50 A Al SALOMON BROS INC
2.500,000 INTL LEASE FIN CORF 6.875 6875 0500101 070099 59,700 100037 5502300 A+ Al FIRST BOSTON CORP
2500000 LOWES COS INC TRANCHE # 70 051537 052699 90600 103408 158520000 NR Al PRUDENTIAL SECURI
2500000 MORGAN STANLEY DEANWIT 5625 (01-20404 05:26-99 97,300 96,958 2AWT000 A AAY WARBURG DILLON RE
2500000 MOTOROLA INC 6.5 DUEOR0] 6500  09-00-23 05-26-99 96,100 99,967 249907500 A+ Al SALOMON BROS INC
2000000 NTHNILL GAS CO 645 1STM 6450 08-00-01 05-26-89 97700 100.753 200506000  AA AAl  MORGAN STAMLEY &
1000000 SALOMON SMITH BARNEYH 7000 03-1504 05-26-99  102.ED0 102137 LOZLIT000 A AAY  EVEREN CLEARING C
1250000 SEARS ROEBUCK ACCEPCOR 6750 011538 052699 97000 93,225 15281250 A Al GRUNTAL & COMPANRY
[46.543 FHLMC GROUP $GO0663 .0 MT 8000 01-00-27 05-17-99 100800 100, EH 14654325  AAA AAA
(00305 FHLMC GROUP #GOO663 .0MT 8000 010127 061599 100800 100, K 030500 AAA AAA
143,526 FHLMC GROUP #GO0GE3 8.0 MT  £.000  01-00-27 07-15-99 101,500 1RG0 14352600 AAA AAA
5747700 FHLMC GROUP #GIO9TOMT 7000 01-D1-11 051099 101300 1024T 586535704 AAA AAA  LEGG MASONWOOD
165,127 FHLMC GROUB GIH2Y T0MT 7000 01-01-11 OS-18-00 101, Mxb I FREAE 16, 127,22 ABA AAN
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BANK OF AMERICA SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE IS5UE RATE DATE DATE COST  PROCEEDS FPROCEEDS MODDY S&PF BROKER

11513 FHLMC GROUP EO063T 50201 5.000 02-00-14 0f-15-99 94,300 100 0 351321 AAA AAA
6148 FHLMC GROUP E00G3T 5 02-01 000 02-0n-14 07-15-99 Q4,300 100, ENKD 61047 .58 AAA AAA
13,574 FNMA POOL #351412 8.5 DUE £.HX) 1027 05-25-95 14,500 [EARTLH] 1357436 AAA AAA
14473 FMMA POOL 251412 8.5 DUE B.500 10-00-27 D6-25-99 (04,400 N, ENX 1447336 AAA AAA
102021 FNMA POOL #251412 8.5 DUE B.500 10-00-27 07-26-9% 104,500 1000040 10202079 AAA AAA
7004 FNMA REMIC TR SER 97-MOCL  £.520 07-25-08 05-25-99  102.200 L0 MY 710058 AAA AAA
7450 FNMA REMIC TR SER 97-M9CL  6.520 07-25408 06:25.99 102 20 [EIRLLY] TIS004  AAA AAA
7097 FMMA REMICTR SER 97-M9CL 6,520 07-25-08 07-26-99. 102,200 00, EHK TI9677  AAA AAN
2266 GNMA POOL 8400143 SER 2028 4,000 05-15-28 05-17-59 97,500 1 000,00 226614 AAA AAR
2,161 GNMA POOL #0143 SER 2028 6000 05-15-28 -15-99 97500 100,000 TI6260  AAA AAA
2,158 GNMA POOL&ODI4YSER 2008 6.000 05-15-28 07-15-99 7 54K 100000 2I5B47  AAA AAA
4585 GNMA POOL 812361 7.5 DUE 7.500 11-15-27 05-17-09  102.20x) 100,000 458531 AAA AAA
43,008 GNMA POOL #12361 7.5 DUE 7.500 11-15-27 -1509 1020 100 ) 43.307.82 AAA AAA
3355 GNMA POOL 8412361 7.5 DUE 7.500 11-15-27 07-15.000 {02k HEHEYEY I5838 AAA ARA
3540 GNMA POOL G534 7DUEGM 7000 02-15-28 U5-17-94 101,540 100,000 JO4E06  AAA AAA
1,728 GNMA POOL 865384 TDUEG2  7.000 02-15-28 (=155 10150 100000 173704 AAA AAA
3059 GNMA PODL 865384 TDUE 02 7.000 02-15-28 07-15-90 101500 101 K0 3059010 AAA AAA
42,600 GNMA, POOL # 430423 2000 1% 15-24 051799 103600 10000 4260008  AAA AAA
29103 GNMA, POOL #430423 5000 141526 Dé-15-7F 3600 100,000 2900342 AAA AAA
16607 GNMA, POOL & 430421 EA00 101526 07-15-99  103.600 1000 1660700 AAA AAA
43591 GNMA, POOL 8 439558 7.500 051527 05-17-99  101.200 FO0 NN 4359136 AAA AAA
105398 GNMA, POOL # 239338 7.500 15-15-27 06:15-99 100,200 10, ENX 10530033 AAA AAA
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BANK OF AMERICA SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&F BROKER
BLET6 GNMA, POOL # 439558 7500 051527 OF-1590 101200 10000 BIRTERG  AAA AAA
5,266 GNMA, POOL # 469118 6500 021528 051799 99.600 {08000 26635 AAA AAA
SI58 GNMA, POOL #4569118 6500  02-15-26 061599 U600 TUXLINHD 525899 AAA AAA
GORIG GNMA, POOL # 469118 6.500  02-15-28  O7-15-99° 90600 100000 GREISTY  AAA AAA
166,667 15T CHGO MAS TR I1%4-L 7. 1150 D4-1500 051780 102.000 100000 166 6EAT  AAA AAA
1,300,000 1STCHGO MASTR II'M-L 7. 7150 4-15.0 05-26-0 102,000 1000641 LAMG035  AAA AAA JPMORGAN SECUR
5685 ISTUNLEHMAN BORTHERSC 6280  O6-184007 051869 01200 100,000 SERAd AAA AAA
1156257 1STUN LEHMAN BORTHERSC 62800 061807 O6-16-99 101200 97.969 LIAI3RT60  AAA AdA DL CAMTAL MARKE
4973 15T UN LEHMAN BORTHERSC G280  D&IB07  OG-18-99 101200 100,000 497120 AAA AAN
336 ACCESS FINLMTGLNTREER 6365  (02.18-17 052080 10070 {CH LR HAGI  AAA AAR
102471 ACCESSFINLMTGLMTRSER 6565  (2-1E-07 061899 10000 ELT 2ATLIG AAA AdA
129987 ACCESSFINLMTGLNTRSER 6565  02-1B-17 07-19-99  100.7(d 1 00,00 12998700 AAA AAA
2500000 BANC | CRMASTERTR G158 6150  07-15-00 05-26-99 100000 100.531 151928125 AAA AAA  EVEREM CLEARINGC
1,500,000 CHASE CR CARD MASTERTR 6300  (4-15-03 05-26:99 100,700 100 658 151031250 AAA AAA  FIRST BOSTOMN CORP
1500000 CHASE MANHATTANCRCAR 6730  02-15-03 051899 100100 10000 150000000  NR AAA
5105 COMMERICIAL MTGACCEPC 4500 11-15-04 05-17-99 101,400 100, C0H 500545  AAA AAN
48031 COMMERICIAL MTGACCEPC 6500  11-15-04 061599 100400 100,000 430295 AAA AAA
5.189 COMMERICIAL MTGACCEPC 6500 11-15-04 07-15-99 101400 1060000 506921 AAA AAA
2500000 CONTIMORTGAGE HOMEEQ  7.2500  O06-15-11 05-26:99 (01700 100,59 I514B40T5  AAA AAA  SALOMON BROS INC
3443 CPSAUTOCRANTORTRSER 6550 (%150 051799 104,200 100, 00K MMAe AAA MR
596,735 CPSAUTO GRANTOR TR SER &35  DR-15412 05:26-99  L01200 100,250 EORIITAT  AAA MR PRUDENTIAL SECURI
§246 CREUISSE ST BSTN MTGSEC 6400 02170 051799 I1AKKY 100,000 HI648 AAA AdA
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BANK OF AMERIUCA SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
YALUE ISSUE RATE DATE DATE COST __ PROCEEDS  PROCEEDS  MOODY S&P BROKER
7663 CRSUISSE IST BSTN MTGSEC . 6400 02-17-04 06-17-39 101000 100,000 THELT6 - AAA AAA
9407 CREUISSE 15T BSTN MTGSEC 6400  02-17-(4 071939 101000 100000 940749 AAA AAA
7.785 CREUISSE ISTBETNMTGSEC 6260 122503 05-17-99 100,700 100000 TTRI08  AAA AAM
6.683 CRSUISSE IST BATNMTGSEC 6260  12-15-00 06-17-89 100700 1060000 660336 AAA ARA
7886 CR SUISSE IST BSTN MTGSEC 6260 12-25-03 07-19-99 100,700 10K0000 TEESSD  AAA AAA
5576 DL COML MTGCORPSER 199 6110 12-10-07 05-12-59 99800 108000 557580 AAA KR
4,706 DL COML MTG CORP SER 199 6110 12-10-07 6=10-59  49.500 100000 410639 AAA HR
939371 DLICOML MTG CORP SER 199 €110 12-10-07 6-22-8%  $9R00 7 367 94539240 AAA MR SALOMON BROS INC
100000 EQCCHOME EQTY LNTRSER 4719 02-15-12 05-26-90 100,900 ({HRE LANOG00.00  AAA AAS  DBEAR, STEARNS, 5B
000,000 FIRSTPLUS HOME IMPTLN TR 7599 {0-20-14 0F-26-% 103200 101,230 203500000  AAA AAA  PRUDENTIAL SECURI
§864 GMAC COML MTG INCSER 19 6411 H-1507 05-17-99 101000 100,000 506064 MR AAA
S679 OMAC COML MTG INC SER 19 6411 11-1507 06-15-99  100.000 100,000 S679.18  NR AR
927033 GMACCOML MTG INCSER 19 6411 11-1507 06-22-99 101,000 JE.3T70 FIIETE2E  NR AAA  FIRST BOSTON CORP
B4 MORGAN ST CAPIINCSER | 6340 0705300 05-17-99 100,700 100,000 BARR06  NR NE
TAT6 MORGANST CAPIINCSER | 630  07-15-30 061559 100,700 100000 757626 MR KR
1406708 MORGANST CAPIINCSER | 6340  07-15-30  D&-16-3% (00700 98,301 LIBAG6T56E  NR MR DLY CAPITAL MARKE
1500000 MORGANSTCAPIINCSER 1Y 6440  01-15-28 06-16-99 101,200 8956049 FAM. 14063 NR AAA MORGAN STAMLEY &
L0 NATIONSBANK CRCARDMAS 6450 (M-15-03 05-26-99 100,000 104 [O0B43T50 AAA AAA LR MORGAN SECUR
.70 NAVISTAR FINL OWNERTRSE 58400 11-15:04 05-17-99 59500 106 00K 96,710431  AAA AAA
201873 NAYISTAR FINL OWNERTRSE 5.0 -15-04 (5-26-00 0000 100,125 LN438743  AAA Adp BEAR STEARNS, SE
1,000,000 OLYMPIC AUTOMOBILE RECE 6130 D7-15-01 (5-26-99. 100500 100, 230 0500000 AAA AAA 1P MORGAN SECUR
L0000 YAMAHA MTR MASTERTRSE 6199 051503 05-26-9% 101,300 100.375 200750000  AAA AAA  FPRUDENTIAL SECURI
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BANK OF AMERICA SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE 1S5UF RATE DATE DATE  COST PROCEEDS PHOCEEDS  MOODY S&P BROKER
10,201 NOMURAASTSECSCORPSER 6280 01530 051799 100800 1061016 1021124 AAA.  AAA
H.187 NOMURAASTSECSCORPSER 62800 OFI15-30  06-17:99 10000 100,000 BISETT  AAA  AAA
(0332 NOMURA ASTSECS CORPSER 6280 031530 072099 100800 100000 1033223 “AAA AAA
11.520.966 106.355,215.98
MILLER ANDERSON
| 200,000 1S TREAS INFLATION INDEX 35400 011507 05-1099 99200 100,566 129730157 AAA  AAA  GOLDMANSACHS & C
EM00 USTREAS INFLATION INDEX 3540 011507 051499 99.200 100,647 63407543 AAA  AAA  BARCLAYS DE ZOETE
L145.000 USTREAS INFLATION INDEX 3540 011507 051899 99200 100,472 IIS49R0IE  AAA  AAA  BARCLAYS DE ZOETE
SE0000 LS TREAS INFLATION INDEX 3540 011507 051999 99200 100,843 55464778 AAA AAA  GOLDMANSACHS&C
400000 USTREAS INFLATION INDEX 3540 011507 05-2009 99200 100.713 40285002 AAA  AAA  BARCLAYS DE ZOETE
700000 USTREAS INFLATION INDEX 1540 011507 052489 99200 100,807 0564617 AAA AAA  BARCLAYS DE ZOETE
00000 115 TREAS INFLATION INDEX 1540 011507  05-2899  99.200 100.914 BUEIILID  AAA AAA  BARCLAYSDE ZOETE
000,000 USTREAS 75 BDDUEE-1S-  E750 081520 060999 29000 127,953 137953125 AAA AAA  SALOMON BROS INC
1500000 USTREASS75BDDUEE.IS  B750 081520  D6-1699  129.000 127.109 LITITHIE AAA AAA GOLDMAN SACHS & C
1250000 USTREASSTSBDDUESIS-  BI50 081520 012299 134700 128.672 160839844  AAA AAA  SALOMON BROS INC
4000000 USTREASSTSBDDUESIS. 8750 081520 072299 114700 128297 SI3A7500  AAA AAA  GOLDMAMSACHS&C
LMS000 USTREAS INFLATION INDEX 3729 D1-1508  05-0699 99100 100.028 LM529120.  AAA AAA  GOLDMANSACHS & C
740000 USTREAS INFLATION INDEX 3729 OLISO8 052599 99,100 100725 TAIG630  AAA. AAA  BARCLAYS DE ZOETE
RG0OO0D0 US TREAS INFLATION INDEX 3729 0-15-08 115-26-049 85,100 100 25] BAZ,154 65 AAN AAN RARCLAYS DE ZOETE
H20000 US TREAS INFLATIHOMN INDEX 929 0= 1508 05-27-99 o9 1 100253 BRaA4l04  AAA AAA  SALOMOMN BROS INC
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SALE OF BONDS (conlinued)

MILLER ANDERSON
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT uNIT TOTAL RATINGS
VALUE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&FP RROKER
BAS000 USTREAS INFLATION INDEX 3729 0f-15-08  05-23-99 99400 100,306 RATE4497  AAA  AAA  BARCLAYS DE ZOETE
2250000 USTREASNTSTSDUEOZ15 7500 021505 052699 109000 108,544 JA4BUBAAE AAA AAA  LEHMAN BROTHERS |
45000 USTREASNTSTSDUENZIS 7500 021505 061650 100000 107 o 481921875 AAA AAA GOLDMANSACHS & C
14000000 US TREAS NTS 7.5 DUE 02-13 TS0 021508 O7-14-5% 109000 107930 IR005625 AAA AAA OOLDMAN SACHS & C
1.250.000 US TREAS NT5 7.5 DUE 02-15 1500 01505 07279 109000 107609 LM51IT.09 AAA AAA  GREENWICH CAMTAL
1912266 MFOMAS FDS ADVISORY MT 0,000 05-1499 (0411 LOZSO00  FORSOTIRO0 AAA L AAA
20000 PVTPL PETROLIAM NASIONAL 7025 10-1806  05-04-99 93,500 95138 19027600  BBB-  BAA3Z WARBURG DILLONRE
0000 PYTPL PETROLIAM NASIONAL 7,125 [0-15-D6  05-06-99  98.500 04 580 18464000 HBB-  BAAT  WARBURG DILLON KE
125000 AMERMSTDINCZATSDUED 7375 MM-15-05 07-23-99 90400 9p. 750 2THETS0  BB- BA}  GULDMANSACHS & C
I 70000 AMERN STRINCTITSDUED 7375 (4-1505 O7-2699 99400 06500 16405000 BB BAl  GOLDMANSACHS & C
21000 COLUMBIAMICA HEALTHCAR 7050 1200127 061489 79.800 75,965 [59.526.50 BB+ BAZ  GOLDMANSACHS & C
150000 EQUIFAX INCA9DER DUEDT 6900 070128 051090 99000 06208 14536200  A- NR BEAR. STEARNS, SE
AT0M00 EQUIFAX INC 69 DEB DUEOT 6900 07-01-2F  05-14-99  99.000 95,582 15365340 A- NR BEAR, STEARNS, 5E
MO0 GEN MTRS CORPATSDUEDS- 6750 050138 050699 98000 97.178 1170 A A2 GOLDMAN SACHS & C
280,000 GEN MTRS CORPATSDUENS- 6780  05-01-28 (051199  GR.900 95579 IETE2130 A A2 MERRILL LYNCH PIE
PeS000 MEYER FRED INCDELNEWT. 7378 030005 062199 99,800 100730 97104430  BBRE-  RAAY  FIRST BOSTON CORE
FES000 NIAGARA MOHAWK PWRCOR 7750 100008 §7-14-50 100,100 107,746 HGS14.00  BEB-  BAAJ SALDMON BROS INC
SO0 PYTPL IST CHGO NRDINSTL - 79500 120126 07-2699 95.100 98267 5197750 A Al GOLDMAN SACHS & C
RSO0 PATPL CONTL CABLEVISION | 5300 051506 05:0599 101.600 110,281 BE7.76205  BDB BAAL  SALOMON BROS INC
00 PYTPLINTLGAMETECHSR N R375  05-15:400  07.2399  opo00 98500 IST60000 BB+ BAl  SALOMON BROS INC
LISE PYTPL WORLD FINL PFTYSTD G810 090103 05-0399 100,600 141 £ L1510 AA- A2
3160 PYTPLWORLD FINL PPTYSTD 6910 09-411-13 (=00-5% (0060 ML LI6236  AA- AA2
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MILLER ANDERSON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNIT TOTAL RATINGS
VALUE ISS1E RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&F BROKER
1188 PVTPL WORLD FINL PPTYSTO 6910 06.00-13 070199 1600 (0,000 LIBT4 AA- AAZ
13,186 PYTPL ALCOA ALUMINIOS A 7500 12-16-08 05-16-0% 100500 100, 0K |3,186.17  BEB- AAA
LI7L114 PYTPL ALCOA ALUMINIO S AS  7.500 12-16-08 07-06-99  100LS00 LI 12027120 BBB- AAA DL FIXED INCOME
| G95000 ARCADIA AUTOMOBILERECE 6375 0115403 07-25-99 100 1D HO0L.000 LEOS00000  AAA AAA P MORGAN SECUR
1544 PVTEL GLORAL RATED ELIGIB  7.450 031506 05-17-9 0400 0 CHX 184439 MR NR
656 PVTPL GLOBAL RATED ELIGIR 7450 03-15.06 05-15-99 09,400 106100 65584 NR MR
737 PVTPL GLOBAL RATED ELIGIB - 7450 013-15-06 07-1559 29,400 100000 108 NR MR
775 PVTPL SECURITIZED MULTIPL  7.710 I1-1501 05-17-599 100,000 100,000 71453 NR NR
255 PVTPL SECURITIZED MULTIPL  7.7I0 11-15-01 06-15-99 100,000 100000 25460 NR HNR
S1.840.34] B2.000,545,56
WELLINGTON
£000000 US TREAS 9.125 BD DUE 5-15 2125 D5-15-09 07-26-99 112400 112.531 562656250  AAA AAA
1300000 US TREAS BDS 10,375 DUE 10375 11-15-12 2499 126,500 135 664 414691406  AAA AAA P MORGAN SECUR
2000000 SONOMA CNTY CAL PENSIO 6,625 06-01-13 07-0899 102000 91212 1,544 240000  AAA AAA DAIN RAUSCHER
0000 MILLAR WESTN FSTPRODSL  9.57S 05-15-08 06-22.90 41.000 ] ST Be B3 OPPENHEIMER & CO.
[70,000 PVTPL EQUISTAR CHEMICAL 730 02-15-09 05-17.99 49,700 102241 17380870  BEB- BAAS DOMALDSON LUFKIN
| 00,000 ABBEY MATL TREASSYCSTR 5430 {17-27-99 07-27-99 100,000 1 0000 [O00000  NE NR
10,000 ABRRAXAS PETECORP/CDMN A 11300 110104 05-06-99 100,000 62,000 H200000 NE NR ALEX, BROWN & SON
1504 ARRAXAS PETECORP/CDM A 11500 [NRHE 05-14-95 101,000 61.250 Bi 7500 MR NR DONALDSON LUFKIN
250000 ALLBRITION COMM 4.8755R 5 8875 02401108 O7:30-99 LR (L] S6.000 20 000 1k B- AMA L PRUDENTIAL SECURE
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WELLINGTON SALE OF BONDS {continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSLE RATE DATE DATE  COST  PROCEEDS  PROCEEDS  MODDY S$&P BROKER
40000 ASSD MATLS INC 925 DUE 9250 0108 051799 101400 101,500 4060000 B B2 SALOMON BROS INC
60,000 ASSD MATLS INC 925 DUE 0250 050108 06-28-99 101400 106,000 GO00000 B B2 SALOMON BROS INC
65,000 AURORA FODDS INCOS7S DU 9875 0215400 051099 (.30 107,750 03750 B4 MR CHASE SECURITIES
145000 AURORA FOUDS INCSRSUB K750 070108 051099 100500 103,500 15007500 B+ Bl CHASE SECURITIES
100,000 B&GFOODSINCO625DUE 9425 (080107 (51790 97800 94 1K) 0900000 B B3 LEHMAMN BROTHERS |
100,000 BOISE CASCADECORPOASD 9450 100109 050199 108300 113253 113,25300 BH+  BAAT  PAINE WERBER GOVE
00,000 BOISE CASCADE CORPOASD 9450 110009  07-28-99 108300 108,537 (0853700 BB BAAL  SALOMON BROS INC
(10000 BTITELECOM CORP IDSDUE 10500 081507 051299 105000 42,500 0175000 B+ m MORGAN STANLEY &
15000 CLARK REFNG & MARKETING 8625  08-1548  05-07.99 90700 G475 1853125 BB BAl  GOLDMANSACHS&C
500000 COLTEC CAPTRUSTTSDUED 7500 (041508 073099 97.500 99,788 4R000  A- MR FIRST ROSTON CORP
1500000 CONOCDINCNT DTD 2009 6950 041520 052890 100000 95,506 143394000 A A GOLDMAN SACHS & C
1500000 CONOCO INCNT DTDO009 6950 (4-15.29 (7-30-99 JO0.000 92511 LIRT 96500 A A3 FIRST BOSTON CORP
30000 COSTILLA ENERGY INC 1025 10250 100006 062390 102500 LTIRE] 0366510 CC CAAY  IEFFERIES & COMPA
00,000 COSTILLA ENERGY INC 1025 10250 10-00-06  05.14-89 23500 30.000 WoN0E  CC CAAY  LEHMAMN BROTHERS [
35000 ENERGY CORPAMER9SDUE 9500 050547  05-10:99 07.000 94,625 1B B n2 PRUDENTIAL SECURI
45000 ENERGY CORPAMERYSDUE 9500 051507 051799 97800 44X 4230000 B B2 CHASE SECURITIES
000 ENERGY CORPAMEROSDUE 9500 051507 061499  97.900 92.750 MRG0 B A2 PRUDENTIAL SECURI
40K ENERGY CORPAMEROSDUE 9500  05-[507  D6<17-99  97.800 1,500 IE60000 B B2 PRUDENTIAL SECURI
120,000 FALCON BLDG PRODS INCOS 9500 061507 052599 96100 94,330 A0 B %} SALOMON BROS INC
105,000 FALCON BLDG PRODS INC9S 9500 061507 052699 96|00 04,000 9870000 B B3 SALOMON BROS INC
150000 FALCOM BLDG PRODS INC 95 9500 061507 082899 06|00 04,000 4100000 B [iE SALOMON BROS INC
250000 FALCONHLDGGROUPLP/FA 8375 041510 062199 {01000 51125 MIBIZ50 B B2 CHASE SECURITIES
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNIT TOTAL RATINGS
VALUR ISSUE RATE  DATE DATE  COST  PROCEEDS PROCEEDS  MOODY S&FP BROKER
(00000 FALCON HLDG GRPLPFALC 0000 (41510 060199 68,800 68750 6875000 B B  MORGANSTANLEY &
250000 FISHER SCIENTIFICINTLINC 9000 (20108 050799 95600 250 MENB0 B B3 MERRILLLYNCH PIE
00,000 [RONMTNINC DELE7SDUE  &750 093000  07-30-99 (00,600 0000 neONO00 B ?  CHASE SECURITIES
950000 KEY PLASTICSSERB 10255 10250 (1507 072899 104300 96125 24031250 B- B LEHMAN BRUTHERS |
0000 LOEWS CINEPLEX ENTMTCO  R&TS  OROL0F 051099 99000 99 500 5os000 B B} GOLDMANSACHS&C
240000 LOEWS CINEPLEX ENTMTCU  B575  OR0I-0F 051099  99.000 99,500 130000 B B3 BEAR, STEARNS,SE
(0 LOEWS CINEPLEX ENTMT.CO  B875  DR01DE 062199 90.000 97.000 00w B B} SALOMON BROSINC
ROLOD0 MATLSTLCORPISTMTGSER 9875 030009 073009  99.200 102500 8200000  NR MR SALOMON BROS INC
150000 OUTDOORSYS INCEATSSRS 8875 061507 062199 102700 104,250 15637500 B Bl OPPENHEIMER & CO.
{25000 PAGING NETWORK INCSRSU 8875 020006 070209 72500 0250 01250 B B2 MORGANSTANLEY &
125,000 PAGING NETWORK INCSRSU  A875 20106 071299 72500 §0.250 1001250 B B2  GOLDMANSACHS &C
150000 PIONEER AMERSACOSTNCO 9250 061507 060099  99.100 6,000 12000000 B+ Bl  LEWCOSECURITIES
{00,000 PIONEERAMERS ACQSTNCO 9250 061547 061099 99.100 B4.750 BATSO00 B4 B}  DONALDSON LUFKIN
50000 PLAINESRESINCSERRI0Z 10250  OR-1506  05-13-99 106,500 103750 5187500 B B2  JEFFERIES & COMPA
0000 PLAINES RES INCSERB 02 ID250 01506 05-17-99 106500 |13.250 WE500  B- Bl JEFFERIES & COMPA
150,000 PVTPL HOLLYWODD CASING 11250 050107  07-1599 100,000 101000 15050000 B B} BEAR. STEARNS,SE
|30/00  PVTPLLIFEPOINT HOSPS HLD 10750 051509  0647-99 100,000 02250 13292500 NR B} MERRILLLYNCHPIE
|OOUO00 PYTPL MASHANTUCKETWES 6570 090113 07:08:99  99.000 M0 04340000  NH NR  FIRST UNION CAPIT
50000 PVTPL WESTINGHOUSEAIRB 9375 061508 052999  [02.500 101,500 075000 B+ BAI  CHASE SECURITIES
250,000 RIFKINACOSTN PARTNERSL 11125 011506 0S-11-99 106,700 111,750 MO0 Be B} FIRST UNION CAPIT
LINHLENE SEAGRAM JOSEPH E& SONS1 7500 12-15-18 05-417-949 9 AR 101,347 1,040,4 10.00 BHB- BAAT  WARRURG DILLON RE
(00,000 SOVEREIGN SPECIALTY CHE 9500 0RDI07 061799 101600 fi o W0 B B)  CHASESECURITIES
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALLUE ISSUE RATE DATE DATE COST  FROCEEDS  PROCEEDS  MOODY S&I' BROKER
5000 SUNMEDIACORPOSSRSUB 9500 02-15407 051199 101.200 117.000 IT450000  RA- Hi TORONTO DOMINION
2000000 SWISS BNK CORPTOSUBNT 7000 10-15-15 07-29:99 104,300 H4.630 LES .00 AA AALl  WARBURG DILLON RE
BOKKN TELECOMMUNICATIONS TEC 9750 06-15:08 05-Ce-99 00K 102250 8135000 B Bi LR MORGAN SECUR
2900 TELECOMMUNICATIONSTEC 9750  05-15-03 06-22-50 (U000 17,5050 275000 B iR FIRST BOSTON CORF
1000 TEREX CORPNEW GTD SR SU 85875 (H-01-08 - 14-5% 92200 Ot 00K} WO R B2 FIRST BOSTON CORP
0,000 UNICCO SVC COAMNICCOFIN 9875 10-15-07 05-04-90 (0200 8. 500 S0 B B3 ROBERTSON STEPHEN
0N UNICCOSVC CO/UNICCOFIN - 9575 -15-07 [5-05-99 100,200 98500 30400 B B ROBERTSON STEPHEN
150,000 UNICCOSVC COMUNICCOFIN 9875 10-1507 O-02-99 1002000 95.000 [250000 B B ROBERTSOM STERHEN
100000 UNISYS CORPTRTSSRNT DU 72875 (-0 -0% O7-28-99 100 0100 10050000 BB+ BAl BEAR. STEARNS, 5E
10011 FHLMC GROUP #35-3059 7.50 75K (1-01-19 05-17-99 100200 O AAA AAM
15T} FHLMC GROUP #55-5059 7.50 7500 i-01-19 s-15-99 100200 IATIH  AAA AAA
6.777 FHLMC GROUP #55-505% 7.50 7500  OL-00-19 07-15-%9 100200 GITLIO  AAA AAA
I324 FHLMC GROUP 8CO0548 70MT 7000 08-01-27 05-17-99 G5, T 132367 AAA AAA
.17 FHLMC GROUP #CIOME TOMT 7000 08-01-27 1599 29,700 LITAT  AAA AAA
1010 FHLMC GROUP fCODS428 TOMT 7000 08-00-27 07-15-99 99, T00 1965 AAA AAA
9450 FHLMC GROUP#CI6754 6.5 10 6500 10-01-28 E-17-99 100400 945037 AAA AAA
13596 FHUMC GROUP 8C 1675465 10 6,500 16-01-28 06-15-9% 100400 359622  AAA AAA
16,789 FHLMC GROUP#CIETS4 6510  A300 10-01-28 07-15-99 100400 IGTRRESY  AAA AAA
6740 FHLMC GROUP #5310 G5 MT  6.300 110025 05-17T49 G3.600 674003 AAA AAA
1AM FHLMC GROUP #D55510 6.3 MT 6500 11-01-25 06-15-99  93.600 A998 AAA AAA
T4 FHLMC GROUP #DGSSI0 6.5 MT 6500 H1-(M-25 07-15-99 03600 THET AAA AAA
[48.760 FHLMC GROUP #DTAZ49 78 MT 7500 07.01-26 O5-17-9% 08700 148,759.87  AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE  DATE DATE  COST  PROCEEDS PROCEEDS  MOODY S&P BROKER

{0085 FHLMCGROUFFDTAMOTSMT 7500 070120 061599 98700 I009B4ES  AAA  AAA
59036 FHLMCGROUPFDTIMOTSMT 17500 070126 071599 98700 SOOI60T  AAA  AAA
467 FHLMCGROUPEDA20ITTOMT 7000 090027 051799 90700 46708 AAA AAA

189 FHLMC GROUPADS20177.0MT 7000 090127 061599 99.700 WIIT AAA AAA

115 FHLMCGROUPHDEOITTOMT 7000 090127 011399 99700 THSZ AAA  AAA
G FHLMCGROUPEDEIOR TOMT 7000 090127 051799 99700 67971 AAA  AAA
18419 FHLMC GROUPSDE2I0BTOMT 7000 090127  06:1599 99700 IB3BE  AAA  AAA
1210 FHLMC GROUPADEZIORTOMT 7000 (90127 011559 99700 121028 AAA  AAA
488 FHLMCGROUPADE2IZITOMT 7000 (90177 051799 99700 45760 AAA  AAA

103 FHLMC GROUPEDEZIZI70MT 7000 090127 081599 99700 WL  AAA  AAA

153 FHLMC GROUP#DE2IZITOMT 7000 090177 011599 99700 1293 AAA AMA
5310 FHLMCGROUPADEZ1I25TOMT 7000 090127 051799 99700 53900 AAA  AAA
412 FHLMCGROUP #DEZI2ST0MT 7000 000127 061599  99.700 MM AAA  AAA
#0947 FHLMC GROUP#DE2IZSTOMT 7000 090127 071599 99700 BM691  AAA  AAA
432 FHLMCGROUPDE2ISTOMT 7000 090127 051799 99700 1S AAA AAA

165 FHLMCGROUFADS2I38TOMT 7000 090127 (61599 99700 W AAA AAA
5044 FHLMCGROUPEDE2IZET0MT 7000 090127 071599 99,700 SHH23 AAA  AAA
917 FHLMC GROUP#DE2IBOT.OMT 7000 090127 051799 99700 91687 AAA AMA
4824 FHLMCGROUP#DR2IB0TOMT 7.000 000127  06-1599 9.0 45076 ARA AAA
46 FHLMC GROUP#DRISOTOMT 7000 (90127 01599  99.600 4518 AAA AAA
VSI00 FHLMC GROUP #/DE2289 TOMT  7.000 9-00-27 08 17-049 G4 Tl 14 5% 14 AAA AAA

1A.640  FHLEMO GROUP fDEZZES TOMT 7000 09-00-27 =1 509 99,7100 1663064 AAA AN



WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
FAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE ISS1E RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER

19,042 FHLMC GROUP 8DEIZESTOMT  7.000 09-01-27 071 5-0% 09,700 1904227 AAA AAA
241 FHLMC GROUP #DE2303 7T.0MT  7.000 09-01-27 05-17-99 99,700 MIAT  AAA AAA

23] FHLMC GROUF #DEI0Z 7.0MT  7.000 09-01-27 - 15-99 80,700 092 AAA AAA

22 FHLMC GROUP ¥DA2303 7.0 MT  7.000 09-01-27 07-15-99 B9, 100 1026 AAA AMA

| 1,589 FHLMC GROUP #DE2311 7.0 T 7000 09:00-27 05-17-59 BT I198B.66  AAA AAA
4000 FHLMC GROUP#DR2311 T0MT 7000 09.01-27 061559 D700 400003 AAA AAA
1074 FHLMC GROUP FDE231I TOMT  7.000 09-01-27 071500 99,700 TA73.74 AAA AMA

697 FHLMC GROUP8DE2354 TOMT  7.000 09-01-27 05-17.99 99, 71Xy 69650  AAA AAK

717 FHLMC GROUP #8DE2354 7.0 MT  7.000 0%-00-27 (K- 1 5-99 5. TG0 71741 AAA AAA

T44 FHLMC GROLUP #DR2354 T0MT  7.000 B.01-27 07-15-09 89,700 T4 AAA AAA

2578 FHLMC GROUP §DE2303 70MT  7.000 08-01-27 05-17-99 Q0. T00 237790 AAA AAA
2931 FHLMC GROUP #D8239%4 T0MT  7.000 09-01-27 615049 0. 700 293098 AAA AAA
7521 FHLMC GROUP #FDE2IM TOMT 7000 [-01-27 07-15-99 99,700 TS0.82 AAA AAA
16160 FHLMC GROUPSDEXWT T0MT  7.000 09-01-17 05-17-94 L] 1615974 AAA AAA
508 FHLMC GROUP 8082397 7.0 MT  7.000 m-01-27 [H- 1 5081 99,700 MBS AAA AAA
16764 FHLMC GROUP #D82397 .0MT  7.000 (8-01-27 071509 99700 I6TE02 AAA AAA
3EN FHLMC GROUP EDEXOS TOMT 7,000 080127 05-17-99 Q9 T0 NEITE AAA AAA
N7 FHLMC GROLUP 80824058 TOMT  7.000 080127 06-15-99 00,700 JIT222]  AAA AAA
240 FHLMC GROUP #D82M405 7.0 MT  7.000 09-01-27 07-1559 90700 H0H  AAA AAA

249 FHLMC OROUF #DEMZI TOMT 7000 (RL00-27 05-17-94 49,700 2851 AAA AAN

246 FHLMC GROUP #DE2421 TOMT  7.000 0001-27 06 15-99 59 700 246,01 AAA AAA
12,545 FHLMC GROUP #DE2423 70 MT 7000 9-01-27 07-15-99 99,700 12.845.45 AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999

1 aquenidag

PAR MATURITY  SALE LNIT UNIT TOTAL RATINGS

YALUE ISSUE RATE IATE DATE COST  PROCEEDS  PROCEEDS MOODY S&P BROKER
1M FHLMC GROUP #DE244E TOMT 70000 00-00-27 05-17-99 99,700 IM3E  AAA AAA
1138 FHLMC GROUP&DEMEE TOMT  7.000 (H-00-27 {M-15-499 FI00 113795 AAA AAA
144 FHEMC GROUPADSM4E TOMT 7000 0900-27 071599 9700 418 AAA AAA
20624 FHLMCGROUP #DE2474 TOMT 7000 08:01-27 051790 89700 2623 AAA AAA
6821 FHLMC GROUP #DE244 70MT 7000 090027 OG6-1580  99.700 1682122  AAA AAA
580 FHLMC GROUP #DEMTLTOMT 7000 (90127 07-15-99. 99700 58943 AAA AAA
4,175 FHLMC GROUP #DRISI9TOMT 70K 0900127 05-17-99 99700 417486 AAA AAN
132 FHLMC GROUP ADE25I9TOMT  7.000 0-01-27 (06-15-0% 99700 [EIR AAA AAA
140 FHLMC GROUP#DE2SIOTOMT 7000 90127 021599 99.700 176 AAA AAA
100 FHLMC GROUP $DE2GI0TOMT 7000 090127 0517-99 99700 ILEL  AAA AAM
[0 FHLMC GROUPEDS2SI0T.0OMT 7000  09-01-27 06-15-99 Y6 .68 AAA AAA
2441 FHLMC GROUPEDEZ6I0TOMT 7000 (8-00-27 07-1599 BT LHOED AAA AAM
297 FHLMC GROUR DEI41 TOMT  7.000 10-00-27 51799 9.0 A3 AAA AAA
28| FHLMCGROUP#DE2T3ITOMT 7000 100037 061590 99700 LA AAA AAA
0191 FHLMC GROUPADE2T4L T0MT 7000 100127 01590 99700 015289 AAA AAA
166 FULMC GROUP ¥DE2776 T0MT 7000 10-01-27 05-17-99  99.700 166.01 AAM AAA
6] FHLMC GROUPFDEZTT6TOMT 7000 13-01-27 (6-15-99 99,700 Ialdl AAA AMA
4460 FHLMCGROUPSDEITIGETOMT 7000 100127 071509 99.700 446138 AAA AAN
04 FHLMC GROUERDRZTTT TOMT 7000 100027 051799 99.700 9796 AAA AAA
77| FHLMC GROUP#DEITITTOMT 7000 100127 06:15-99 G900 1097 AAA AAA
14,395 FHLMC GROUP S0R2TTT TAMT 7000 10-01-27 07-15-99 9700 14.391.21 AR AAA
44 FHLMC GROUP #DR3E0Z 70T 7000 100127 051799 W00 A%T8 AAA AbA



WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE ISS1E RATE DATE DATE COST  PHOCEEDS PROCEEDS MOODY S5 &P BROKER
2357 FHLMC GROUP §DEZE0Z TOMT  7.000 10:00-27 D&-15-99 9,700 236016 AAA AAA
576 FHLMC GROUP #DE2E02 TOMT 7000 100027 071500 99,700 S5T575 AAA AAA
T486 FHLMC GROUP FDEE56TOMT  7.000 10-0-27 05-17-00 89,700 TABE3D  AAA AMA
B8 FHLMC GROUP FDEZES6 TOMT  7.000 10-0-27 06-15-59 99,700 B7.63 AAA AAM
57 FHLMC GROUP #DE2E56 TOMT  7.000 100027 071500 99,700 BESS  AAA AAA
91 FHLMC GROUP FDE2ES9 TO0MT  7.000 10-01-27 051759 99,600 929 AAA AAA
100 FHLMC GROUP #DAZES9 70 MT  7.000 10-01-27 - 1590 99,600 W59 AAA AAA
B9 FHLMC GROUP #DA2B507T0MT 7000 10-01:27 {7150 99,700 8.62 AAA AAA
622 FHLMC GROUP /DR300 TOMT  7.000 10-01-27 05-17-0% 19,00 62161  AAA AAA
20,435 FHLMC GROUP #DE30I0TOMT  7.000 10-01-27 6-15-170 099,700 WAMTI  AAA AAA
T3 FHLMC GROUP#DEMIOTOMT  7.000 10-01-27 071599 99.700 T30 AAA AAA
140 FHLMC GROUP #8DERTHI 6.5 MT 0500 (40128 (51794 100400 13986 AAA AAA
1962 FHLMC GROUP FDE2TR1 65 MT 6,500 O-01-2% 06-15-95 100,400 196238  AAA AAA
3 FHLMC GROUP #DEETHL 6.5 MT 6500 (4-01-28 07415-99 100400 S92ET  AAA AAA
3116 FHLMC GROUP#EG9T205.504 5500 4-01-13 05-17-99 98700 A1I56S  AAA AMA
1660 FHLMC GROUP FEG7205504 5500 04-01-13 (5- 1 5- 7% Q8. 700 366031 AAA AAL
645 FHLMC GROUP RESIT20 5504 53500 [4-01-13 07159 98,700 G50 AAA AMA
T FHLMC GROUP ®GO0T48 TOMT  7.000 (18-01-27 05-17-99 99,700 TI602  AAA AAA
603 FHLMC GROUP ®#GOOT48 7.0 MT 7,000 [8-01-27 (- 1 5-99 99.700 48 AAA AAA
557 FHLMC GROUP #GOOT4R TOMT  7.000 [8-01-27 (7-15-% 0700 SSTIE  AAA AAA
921 FHLMC GHOUE ET653 ] 6.5 (- b, 500 O-01-14 06-15-99 101100 02077 AAA AAA
1320 FHLMC GROUP ET555] 6.5 [4- 6500 [-01-14 07-15-99 101100 131986  AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE IS5 RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER
1002 FHLMCGROUPET6STS6504- 6500 040114 D6-15-99 100100 I90LTE  AAA  AAA
1,165 FHLMC GROUP ET6S75 6.5 04- f500  (400-14 (7-15-09 100,100 TI6529 AAA AAA
517 FHLMC GROUPET66S06505 6500 0501-14 061599 10110 53735 AAA AAA
£3%5 FHLMC GROUP ET6650 6.5 03- .50 05-01-14 07-15.99 100100 6H.9)  AAA AfA
41371 FHLMC GROUPET6EST 6.505- 6500 05-01-14 061599 100100 J13TLOL AAA AAA
2206 PHLMC GROUP ET665T 6.5 05- 500 05-01-14 07-15-99 10110 209974 AAA AAA
Lg% FHLMCGROUPETS&TS4 6505 6500 030114 061599 101100 LRELAL  AAA  AAA
1010 FHLMC GROUPETATS 6505 6500 5401-14 O7-15-499 101,100 303025 AAA AAA
L13] FHLMCGROUPETATSE6.505- 6500  05-01-14  06-1599  10LI00 AL AAA  AAA
L1927 FHLMC GROUPETGTSRES05- 6500 050114 07-15%9 0L 19235  AAA  AAA
| 680 FHLMCGROUPET®TS6505 6500  0801-14 061599 10LI0G LER9.30 AAA AAA
METT FHLMC GROUPET&OT36.505- 6500 050114 07-15-99 100100 WEIAS AAA AAA
L6717 FHLMC GROUPEFI0206505- 6500 050114 06-1599  10LIO L6731 AAA  AAA
1624 FHLMCGROUPETIOIESO05 6500  0S-OI-14  07-15:99  10LI0O TE2IEE AAA AAA
1081 FHLMC GROUPGOLD ET6R006 6500  06.00-14 061599 101100 I0BL3T  AAA AAA
1277 FHLMC GROUPGOLDETSR00E 6500 0501-14  09-15.99 100100 123723 AAA AAA
674043 FHLMC MULTICLASS SER 1784 7.250 031520 05-17-99 100500 FI4IM252 AAA AAA
612605 FHLMC MULTICLASS SER 1784  7.2%0 01520 061599 100500 B1260324  AAA AAA
41049 FHLMC MULTICLASSSER 784 7250 031520  OF-1599 100500 A1049600 AAA  AAA
2E40 FHLMCPOOL #CI4TOIADIRT 6300 0900128 051799 100400 2EAOTT AAA AAA
7121 FHLMCPOOLGCIAT93ADIRT 6300 090128 06-15-99 100400 212084 AAA AAA
2071 FHLMCPOOLACI4TIIATIRT 6500 (%0138 07-15-50 100400 07017 AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE IS5UE RATE DATE DATE COST PROCEEDS TPROCEEDS MODDY S5&P BRORKER

#58  FHLMC POOL #CI15619 65 10- .50 10-01-28 05-17-9 100,400 R55. 16 AAA AAA
56664 FHLMC POOL #C15619 6.5 10- 500 10-01-28 06-15-99 100,400 56,661.61 AAA AAA
483 FHLMC POOL #CI15619 6.5 10- B30 10-01-25 O7-15-9% 100400 48326 AAA AAK

1.292 FHLMC POOL #C15634 6.5 10 6500 0-601-28 05-17-99 100400 1:292.36 AAA AAA
1322 FHLMC POOL #C15634 6.5 10- 6500 10-01-28 06-15-99 100,400 12152 AAA AAA
1.299 FHLMC POOL #C15634 6.5 10- (R0 1] 10-001-25 U7-15-98  JO0.400 1,299 M) AANA AAA
1066 FHLMC POOL 8CI15704 6.5 10- G500 10h1-28 05-17-99 100400 1.055.50 AAA AAA

300 FHLMC POOL mCI5704 6.5 10- 6500 10-0]-28 06-15-99 100400 799 66 AAA AAA

1061 FHLMC POOL #C15704 6.5 10- 6500 [0-0hE-2H 07-15-99 (00400 1, 0600, 86 AAA AAA
20,002 FHLMCPOOL #CIGH26510- 6500 100028 051799 (00400 009051 AAA  AAA
516 FHLMC POOL 8CI6392 6.5 10- 6500 10-01-28 06-15-99 (040 E16.08 AAA AAA
12655 FHLMCPOOL SCI639265 10- 6500 100128 07-15:99 (00400 1265530 AAA  AAA
Li4] FHLMC POOL #CI64BS ADJRT 6500 10-01-28 05-17-09  100.400 L4410 AAA AAA
16,737 FHLMC POOL ACIES ADIET 6500 100128 (6-15-99 100400 16,7742 AAA AAA
960 FHLMC POOL &C16485 ADJHT  6.500 10-01-28 07-15-99  100.400 06041 AAA AAA

1,981 FHLMC POOL #E00577 5.5 09- 5.500 09.01-13 05:17-89 QB 700 198081 AL AAA
3348 FHLMC POODL BEDOSTT 5.5 09- 5.500 090113 [6-15-09 98,700 1LHA2S AAA AAA
1,339 FHLMC POOL #E00577 5.5 (8- 5500 0901-13 07-15-59 QR 700 1,30 40 AAA AAA
14,242 FHLMC POOL, #EA46009 5.5 (5- 5500 130111 05-17-4 0100 14,241.60 AAA AAA
439 FHLMC POOL #Es4609 5.5 015- 5500 05401-11 06-15-59 G8.700 438497 AAA AAA

515 FHLMC POOL #EG609 5.5 05+ 5500 o501-11 07-15-99 R0 51538 AAA AAA

164 FHLMC POOL #EM0S4T 5.5 06- 5500 (6-01-13 05-17-00 58.700 Tod. 25 AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE I55UE RATE DATE DATE  COST  PROCEEDS  PROCEEDS  MOODY S5&P BROKER

£71 FHLMC POOL 4E708475.506 5500 060113 OG&15-99 98700 67334 AAA AAA

735 FHLMC POOL BETOR475.506- 5300 060113 071599 98,700 TISI0  AAA  AAA

1,148 FHLMC POOL HE71622 5.5 (8- 5500  0801-13 051799 98700 1ME30 AAA  AAA
[,I54 FHLMCPOOL #ETI62ZS508- 5500 080103 06-1599 98700 [LIS184  AAA AAA
[,159 FHLMC POOL #E716225508- 5500 080113 07-159%9 98700 115249 AAA  AAA
1405 FHLMC POOL #E723965500- 5500 090113 051749 95700 40515 AAA  AAA
I,344 FHLMCPOOLMETZI06 5509 5300  09:01-13 061509  9RT00 LHLIT  AAA  AAA

[ 450 FHLMC POOL #E723965500. 5500  09-0M-13  O7-15:99 98700 148025  AAA  AAA
1930 FNMAPOOL#OTIZ0IGEISDU 6835 100105 OS-25.99 99500 293025 AAA AAA
2049 FNMA POOL#073203 6835DU 6838 100005 062599 99500 2MB52  AAA  AAA
2967 FNMA POOLSOTI20068350U 6835 100008  07-26-99 99500 206692 AAA AAA
3812 FNMA POOL£073464 7320UE 7320 050116 05-2599 100700 IEIAD  AAA AAA
1,850 FNMA POOLSD7I64732DUE 7320 050116 06:25.99 101700 385921 AAA AAA
1556 FNMA POOL #0764 732DUE 7320 080116 07-26-99 100700 1BB621  AAA AAA
13,159 FNMA PODL #190031 EDUE 12 8000 120019 05-2599 102100 IISES] AAA AAA
16258 FNMA POOL BISODATEDUE 17 8000 1200-19 062599 102100 6258327  AAA  AAA
16847 FNMAPOOL #9001 EDUETZ 8000 120019 07-26-00  10L100 1624317 AAA  AAA
165992 FNMAPOOLAI9EETDUEDT 7000  OL0I08 052560 00400 1659185  AAA  AAA
27531 FNMA POOL#199468 7 DUED!  7.000  OLD1-08 082599 99.000 1153275 AAA AAA
25568 FNMA POOL 790468 TDUEDL 70000 010108  07-2699  99.000 MAEE  AAA AAA
34664 FNMA PODL #250553 60 GTD .y 05-01-11 03-25.849 ﬁl!.;ﬂﬂ 54064000 AAA AhA
J:‘Lﬂﬁ-l FRM A OOEL 8250557 b 00T fIN) 05-01-11 062550 3 800 3,564 48 AMA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE __ DATE DATE _ COST _ PROCEEDS  PROCEEDS  MOODY S&P BROKER

69014 FNMA POOL 250553 60GTD 6000 05-00-11  07-2699 9800 B901430  AAA AAA
10518 FNMA POUL 2518186 DUED6 6000  06-01-18 052509 97800 1051842 AAA  AAA
28618 FNMAPOOL®25IRBIBGDUEDG 6000 060018 062599 97500 RMAHITEE  AAA AAA
19,73 FNMAPOOLEISIRIBGDUEDS 6000 06018 (72699 07600 1973556  AAA  AAA
SR FNMA POOL 522066 DUEOL 6000 010119 052599 99300 SMRI0 AAA AAA
5484 FNMA POOL #252206 6 DUEOL 6000 010119 062599 9300 SAE3EI  AAA  AAA
7493 FNMAPOOL#2S2206 6 DUED! 6000 010119  07-2699 99300 TAURID  AAA AAA
4400 FNMA POOL #3231 6 DUEDS 6000 05-01-18  05-25-99 97,800 440899 AAA  AAA
A624 FNMAPOOL®IZ3I206DUEDS 6000  OS01-18  (6-25:99  97.800 162350 AAA AAA
7361 FNMA POOL#3231206DUEDS 6000 0501-18  07-26:99 97800 736126 AAA  AAA
33385 FNMAPOOLEDIT0GSDUE 6500 020126 052599 95700 1038470 AAA AAA
(9446 FNMA POOL B31IT0065DUE 6500 020126 062599 95700 6944620  AAA  AAA
4307 FNMAPOOL#ITO6SDUE 6500 020126 072699 98700 430655 AAA AAA

665 FNMA POOL WI352036DUECZ 6000  02:01-11 052599 94500 66500  AAA  AAA

1059 FNMA POOL#335200 6DUEDZ 6000 020111 062599 94500 I0SBTE  AAA  AAA
1S FNMAPOOLEVISZN6DUEG2 6000 020111 072699 94500 LTSS AAA  AAA
|4.8R6 FNMA PODL A355664 TDUE (M 7000 040011 05-25:99  94.800 1438624 AAA  AAA
16,895 FNMA POOL #355664 TDUED 7000 O4DI-11 062599 98800 1689509  AAA  AAA
14,156 FNMAPOOL 0355664 TDUEDY 7000  04:001-10  07-26-99 98800 14,1559 AAA AAA
445 FNMA PODL #375STTADIRTD 6620 120107 052599 103800 H503 AAA AAA

448 FNMA POOLS3TSSTTADIRTD 6620 120107 062599 103800 4782 AAA AAA

450 FNMA POOL @7SSTTADIRTD) 6620 1201407 072699  [03.800 45044 AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE I5SUE RATE  DATE DATE  COST PROCEEDS PROCEEDS  MOODY S&FP BROKER

4 FNMA POOL 375617 ADIRTD 6510 010108 052560 102000 0359  AAA  AAA

04 FNMA POOL#IT562TADIRTD 6510 010108 D6-2599 102000 1421 AAA AAA

05 FNMA POOL #17S627ADIRTD G510 OLOL08  07-26-99 102,000 1487 AAA AAA

i84 FNMAPOOL #3756 65K DUE 6580 OLOL08 052599 02500 IBE30°  AAA AAA

180 ENMA POOL #1756 65BDUE 6580 010108 062599 102500 18947  AAA  AAA

191 FNMAPOOL £375634 658 DUE 65RO OIOLOE  07-2699  |02.500 190,65 AAA  AAA

341 FNMA FOOLEM00I0659DUE 6590 120007 052599 [03.000 MLIL  AAA AAA

37 FNMA POOL #3B00I0ESODUE 65900 12:00-07 062599 (03,000 MI0E AAA AAA

345 FNMA FOOL 380010659 DUE 6590 120107 012689 (03000 US06  AAA AAA

73 FHMA PODL #330042 6E2DUE A620 D018 052509 (02700 1231 AAA. AAA

71 FNMA POOL #3RDM2 662 DUE 6620 01008 062599 102700 7RI AAA AAA

73 FNMA POOL 8380041662 DUE 6620 010108 072699 102700 TS AAA AAA

135 FMNMAFOOL E38004865DUE 6500  OLOIOS 052599 100800 IHA3  AAA AAA

136 ENMAPOOL #3S04B6SDUE 6500 010108  D6-2599  1OLEN) 13564 AAA  AAA

136 FNMAPOOL S38004B65DUE 6500 010108  07-26:99 1008 13645 AAA  AAA

LEOE FNMA POOL #380167 6.170GT 6070 40008 052599 100000 |B0THR  AAA  AAA
|.EIE FNMA POOL #380167 R170GT 6170 04-0L0E 062599 100900 IEIE2  AAA AAA
1820 FNMA POUL B30167 6IT0GT 6170 040108 07-2699 101,000 152855 AAA AAA

411 FNMA PODL#3B0337ADIRTD 64190 060108 052599 10100 43190 AAA AAA

434 FNMA POOL BIB033TADIRTD 6419 060108 06-2509 100900 AL AAA AAA

417 FHMAPOOLAMIIITADIRTD 6419 060108 07-2699 101900 43686  AAA AAA

354 ENMA POOL EIZMMADIRT D 6335 (51108 052599 101500 25408 AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
FAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE DATE DATE COST PROCEEDS PROCEEDS MOODY S&PF DROKER

256 FNMA POOL MBM00ADIRTD @335 (é-01-08 06-25-89 101500 5550 AAA AAA

257 FNMA POOL #330000 ADIRT D &335 6-01-08 07-26-00 10054 25708 AAA AAA

A0 FNMA POOL f380430 ADIRT D 6310 O7-0H -0 05-25-99 10100 0022 AAA AAA

210 FNMA FOOL #3830 ADIRT D &310 07-01-08 06-25-09  1DLT0 21045  AAA AAA

212 FNMA POOL #3804 ADIJRTD  &310 07-D1-08 07-26-99 101.700 U6 AAA AAA

260 FNMA POOL #8417 ADIRTD 6230 07-01-0% 05-25-99 101,000 6878 AAA AAA

270 FMMA POOL FIRMATADIRT DD 6230 070108 [6-25-99 101100 T AAA AAA

272 FMMA POOL 8350437 ADIRT D 6230 07-01-08 07-26-599. 100100 17191 AAA AAA

220 FNMA POOL #3504TE 6265 DU 6265 O6-01-08 05-25.69 101400 21965 AAA AAA

221 FNMA PODL #3E047R 6,265 DU 6,265 (W50 -0 O6-25-90 101400 7092 AAA AAA

221 FNMA POOL 8380478 0265 DU 6.265 0] -0 O7- 2699 1AM 22219 AAA AAA

1,383 FNMA POOL#81032607T DUE 6070 12:01-08 05-25-00 100600 135268 AAA AAA
1,390 FNMA POOL B381032607 DUE 6070 12401-08 D6-25-90 100600 139008 AAA AAA
1,398 FNMA POOL #381032 607 DUE 6070 12-01-08 07-26-50.  100.600 1WA AAA AAA
1651 FNMA POOL #381050 607 DUE 6070 12-01-08 05-25-90 100500 L5127 AAA AAA

1,661 FNMA POOL #381050 607 DUE G070 12-01-08 (-25-90. | (0500 |L6B0ES  AAA ANK
1670 FNMA POOL #IEI0S0607 DUE G070 12-01-08 07-26-99. [0S0 167009 AAA AAA
1,520 FNMA POOL#3ELISI 600 DUE A0 1-ER -1 05.25-99.  102.800 | 52045 AAA AAA
1,520 FNMA POOL #5160 DUE 6090 01-D1-00 06-25-09 102800 | 52886 ANA A
1.537 FNMA POOL #381151 609 DUE G090 01-01-09 07-26-99  |D2A00 153733 AAA AAA
37855 FNMAREMICTR SER 1996 CL. 7385 03-25-2] 05-25-99 103,200 JTR5468  AAA AAA
1,725 FNMA REMIC TR SER 1% CL 7385 03-25-21 D6-25-90 103200 172452 AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNTT TOTAL RATINGS
VALLE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&FP BROKER

1763 FNMA REMICTR SER 1996 CL T.385 03-25-11 07-26-99 103200 |, 78275 AAA AMA

11781 FNMAREMICTRSERGM-7CL 7500 11-17-23 051799 10L3 JTBLIZ  AAA AAA

1640 FNMA REMICTRSERGO4-TCL 7500 111723 061789 1OL30D A0S0 AAA AAA

13,501 FNMAREMICTRSER GO47CL 7500  11-17-23  07-195% 100300 IIS00E9  AAA AAA

1587 GNMA PDOL#316979 SER 2021 5000 12-15:21  05-17-89  104.000 18741 AAA AAA

159 GNMA POOL #316979 SER 2021 B.000 12-15-21 Hh-15-99 104000 18876  AAA AAA

190 GNMA POOL #316979 SER 2021 &000  12-1521  (7-15-99 104,000 19009  AAA  AAA

217320 GNMA POOL 375987 TOUEDL 7000 01154 05-17-99 90500 1732040 AAA AAA

0400 GNMA POOL#375687 TDUEAL 7000 011524 061599  90.500 MWADSSY AAA AAA

6.230 GNMA PODLE3TS98TTDUEOD 7000 011524 07-15-99 90500 623047  AAA  AAA

15,647 GNMA POOL #39685% SER 2026  BOOO 081526 051799 104.000 16739 AAA  AAA
466624 GNMA POOL #306850 SER 2026 BODD  DB-I15-26 060499 ((M.000 SEIEEZAG  AAA AAA  DLICAPITAL MARKE

S6f GNMA POOL §396859 SER 2006 8000 OR-1526  O6-15-99  104.000 56751 AAA AAA

7] GNMA POOL#198RROTSDUE 7500 05-15-11  05-17-899 100,700 M6 AAA AAA

3062 GNMA POOL HI98ER07.SDUE 7.500 091511 061599 100.700 108206 AAA AAA

M4 GMMA POOL FIUERE0 7.5 DUE 7.500 09-15-11 071599 X700 IEVE] AAA AAN

66 GNMA POOLMOTZ3765DUE 6500 021528 051799 449400 6562 AAA  AAA

63 GNMA POOLAOTZITESDUE 4500 021528 D6-159% 99400 GO  AAA  AAA

65 GNMA POOLMOTITAIDUE 6500 (21528 071599  99.400 6544 AAA AAA

342 GNMA PODL 8409046 SER 2026 BOM  OH-15-26 051799 104000 1MLET AAA AAA
21666 GNMA POOL $400046 SER 2026 8000 OR:15:26 060498 104,000 2242115  AAA  AAA DL CAPITAL MARKE

537 GNMA PODL 8406 SER 2026 BO0  08-15-26 DA-15-99 104000 5372 AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALIE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&P RROKER
4472 CWMA POOL #418398 SER 2026 R.00DD 0E-15-26 05-17-99 104,000 JATLEL  AAA AAA
22410 GNMA POOL #418398 SER 2026 8000 [%-15-26 (0495 104,000 2319151 ANA AAA  DLICAPITAL MARKE
25T GNMA POOL 74183098 SER 2026 5,000 (18- 15-26 06-15-99  104.000 1569.66  AAA AAA
1376 GNMA POOL #421162 6.5 DUE b.500 02-15-26 05-17-99 GR.500 TATAHT  AAA AAA
5558 GNMA POOL #421162 6.5 DUE 6.500 [2-15-26 [H3- 1 5-04 B8 500 55808 AAA AAA
5111 GNMA POOL #421162 65 DUE 500 (12-15-26 07-15-99 YE.S00 JA10.25 AAA AKA
LIZ5 GNMA POOL #421509 7.5 DUE 7500 [%-15-11 05-17-99  100.700 12450 AAA AAA
13 GNMA POOL 84215049 7.5 DUE T.500 051511 06-15-9%  100.700 134145 AAA AMA
TA6TE GMMA POOL 8221509 7.5 DUE 7500 09-15-11 07-15-99 100,700 TIETHIZ  AAA AAA
126 GNMA POOL 8422881 SER 2026  ROD0 051528 051700 1000 21051 AAA AAA
15217 GNMA POOL 8422881 SER 2026  R.000 5-15-26 06-04-% 104,000 1574767  AAA AAA DL CAPITAL MARKE
331 GNMA POOL &422881 SER 2026 8.000 05:15-26 06-15-9  104.000 J31B0 AAA AAA
941 GNMA POOL 821877 8 DUE 0T 8.000 07-15-26 05-17-99 104,000 9HIE AAA AAA
92T GNMA POOL 8423877 8 DUEDT  B.ODD 07-15-26 06-04-99 104,000 ITROSA6  AAA AAA DL CAPITAL MARKE
G419 GNMA POOL B4238TTEDUE DT B.000 07-15-26 06-15-90  [(,000 BAIEEE  AAA AAA
0 GNMA POOL B423877 RDUE DY 8000 {07-15-26 06-25-99 300000 (]| AAA AAA
18,196 GNMA POOL #M23958 SER 2026 5,000 08-15-26 05-17-89  104.000 [B196.00  AAA AAA
391588 GNMA POOL 4423985 SER 2026 5.000 (O8-15-26 06-04-99 (04,00 40523283 AAA AAA DL CAPITAL MARKE
7993 GNMA POOL 8427988 SER 2026 2000 (8- 15-24 06-15-99 104,000 TR0 AAA ANA
TERLIT GNMA PODL 8424443 5ER 2027 8000 E-15-27 06-04-99 [0 200 40164020 AAM AAA  DLICAPITAL MARKE
17825 GNMA POOL 8424443 SER 2027 5.000 08-15-27 06-15-99 104,200 1782461 AAA AAA
4469 GNMA POOL 8426666 SER 2026  E.0DD {81526 U5-17-981  J0,000 446878 AAA AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE  DATE DATE  COST PROCEEDS PROCEEDS MOODY S&P BROKER

1057 GNMA PODL 8426666 SER 2026 BODU 081526 060499 104,000 1203519 AAA  AAA DL CAPITAL MARKE

42 GNMA POOL 8426666 SER 2026 8000  0B-1526 061599 104,000 4215 AAA AAA

0 GNMA POOL 8426666 SER 2026 8000 081526 063099 100,000 00I  AAA  AAA

15,686 GNMA POOL 8427749 SER 2027 ROD0 111527 05-17-99 104,000 IEB626  AAA  AAA
195362 GNMA POOL 8427749 SER 2027 8000 11-1527  O604-99  |0M.000 409,13818  AAA  AAA  DLI CAPITAL MARKE

19346 GNMA PODL&427T49SER 2027 8000 111527 061599 104,000 1934562 AAA  AAA

0 GNMA POOL #427749SER 2027 8000 11-1527 063099 400,000 001 AAA  AAA

2276 GNMAPODL 431251 EDUECE 8000 OR-1526  05-17-99 104000 137555 AAA  AAA
19358 GNMA PODL &431251 BDUEOS 8000 081526  06-04-99  104.000 003208 AAA  AAA  DLJCAPITAL MARKE

6455 GNMA POOL&411251 FDUEOS  BO00 081526 061599  |04000 645495 AAA  AAA

21286 GNMA PODL 431829 SER 2026 8000 121526  0S5-17-09  104.000 2128640  AAA  AAA
173417 GNMA POOL 8431620 SER 2026 8000 121526 0604-99  104.000 642371  AAA  AAA  DLICAPITAL MARKE

7027 GNMA POOL 8411820 SER 2026 KOO0 12-1526 061599 104000 702301 AAA  AAA

214487 GNMA POOLEIZIS6SDUE 6500 011527 051799 98.500 78700 AAA  AAA

236 GNMA POOL #3211565DUE 6500 01-1577 061599 98500 23639 AAA  AAA

238 GNMA FOOL 8432315 65DUE 6500 D527 071599 96500 DT AAA AAA

0495 GNMAPODL 8432741 7SDUE 7500 071511 05-17:99 100700 T08MET  AAA AAA

1622 GNMA POOL#437741 T5DUE 7500 071511 061599 100700 L9224 ARA  AAA

12341 GNMA PODL#033741 75DUE 7500 O7-15-11  07-15:99 100700 ILMLSS  AAA  AAA

2647 GNMA POOL 1432923 75DUE 7500 OB-E5-11  05-17-99 100700 IMTAT  OAAA  AAA

2451 GNMA POOL 412923 75DUE 7500 081511 D159 100700 245142 AAAAAA

2610 GNMA POOL #433003175PUE 7500  O8-15-11  07-15:99.  100.700 ATV AAA AAA
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WELLINGTON SALE OF BONDS (continued) .‘g‘
May 1, 1999 THROUGH July 31, 1999 %
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS o
VALUE ISSUE RATE  DATE DATE  COST PROCEEDS PROCEEDS  MOODY S&P BROKER
113 GNMA PODL 8433646 65DUE 6500 021528 05-17-99 99,400 11330 AAA  AAA
125 GNMA PODL 8433646 6SDUE 6500 021528 061509  99.400 12500 AAA  AAA
121 GNMA PODL 8433646 6.5DUE 6500 021528 07-15-99 99400 12002 AAA  AAA
776817 GNMA POOL 8435451 SER 2027 8000 1241527 060499  |04200 BO3EEIT6  AAA  AAA  DLICAPITAL MARKE
0028 ONMA POOL 8435451 SER 2027 8000 121527 061599 104200 1002787 AAA  AAA
475 GNMAPOOL #3601465DUE 6500  11-1527 051799 98500 47506 AAA  AAA
498 GNMAPOOL #3604 65DUE 6500 111527 061599 98500 49782 AAA  AAA
505 ONMA POOL M360I465DUE 6500 111527 071599 98500 5451 AAA  AAA
2115 GNMA PODL #436479 B DUEDS 8000 09-15:26  05-17-59  104.000 546 AAA  AAA 5
642,185 GNMA POOLA4364798DUED 2000 091526 060499 (04,000 66456135  AAA  AAA  DLICAPITAL MARKE =
20565 GNMA POOL #3679 8 DUEDY  B000 091536 061509 104000 058476  AAA  AAA
0 GNMA POOL 44364798 DUEDD 5000 09-1526  08-30-99  250.000 002 AAA  AAA
293 GNMAPOOL#422088DUEDY 8000 091526 051799 104000 20254  AAA AAA
17000 GNMA POOL M42208 R DUE GO BOOD 091526  06-04.99  |04.000 1753319  AAA  AAA  DLICAPITALMARKE
194 GNMA POOLAM2088DUEDS  BO00 091526 06-15-99  (04.000 1425 AAA  AAA
266 GNMA POOL #4353365DUE 6300 121527 051799 98500 W6IS  AAA AAA
325 GNMAPOOL#4353365DUE 6500 121527 061599 98500 505 AAA AAA
290 GNMA POOL#M4ISTI6SDUE 6500 129527 071599 94500 0024 AAA  AAA
943 GNMA POOL A47373SER 2027 8000 07-15-27  0S-17-99 104,000 594348  AAA  AAA
268568 GNMA POOL #4TI73SER 2027  BO00  07-1527 060499 104000 77192595 AAA  AAA  DLJ CAPITAL MARKE
B24 GNMAPDOL#M4TATISER 2027 8000 07-15:27  O6-15:99 104000 BE02  AAA  AAA _
0 GNMA POOL #4470738ER 2027 8000 07-1527 063099 300.000 001  AAA  AAA 2



WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE ISSIE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S &I BROKER

7610 GNMA POOL 8449601 SER 2027  8.000 061527 051799 104000 ARG AAA AAA
70,148 GNMA POOL 4440601 SER 2027  RO00 061527 O6-04-99 104000 [79,081.13  AAA  AAA DLICAPITAL MARKE

4031 GNMA POOL &M9601 SER 2027 8000 06-15-27 061599 104.000 403169  AAA  AAA

1177 GNMA POOL 845013 65DUE 6500 121527 051799 9500 LITIAS  AAA AAA

1,165 GNMA POOL&S0I865DUE 6500 12:05-27 061599 98500 LIBTT  AAA AAA

1017 GNMAPOOL #5013 6SDUE 6500 124527 071589 98500 LO1652  AAA AAA
624,667 GNMA POOL #450920SER 2027  BOOD  07-15-27 060499  104.200 G4643232  AAA AAA DLICAPITAL MARKE

B63 GMNMA PODL $450920 SER 2027 2000 07-1527 061599 104200 EE293  AAA  AAA

586 GNMA POOL#45503765DUE 63500 1241527 051799 98500 SB606  AAA  AAA

408 GNMA POOL #ISS03765DUE 6500 12-15-27 061599 S&SH0 40831 AAA AAA

411 GNMA POOL ®550376.5DUE 6500 121527 07-15.99 98500 41060 AAA  AAA
$30,011 GNMA POOL 8436079 SER 2027 3000  12-15:27 060499 104200 65096257  AAA AAA  DLICAPITAL MARKE

52779 GNMA POOL 456079 SER 2027 R000 12-1527  06-1599 104200 RTTREY  AAA AAA

806 GNMA PODL 458035 SER 2029 6000  02-1529 (71599 94.000 EOSE4  AAA AAA
91,758 GNMA POOL #461547 SER 2027 2000 101527 060499 104200 0495497  AAA  AAA DLJ CAPITAL MARKE

178 GNMA POOL #461547SER 2027 8000 10-1527  06-1599 104200 17841 AAA AAA

0 GNMA PODL #461547 SER 2027 8.000 10-15-27 06-25.99  200.000 001 AAA AAA

371 GMMA POOL 8462446 SER 2027 8000 10-15-27 051799 1042000 M43 AAA AAA
22205 GNMA FODL #62446 SER 3027 20000 (11527 060499 104000 297882 AAA AAA DL CAPITAL MARKE

M GNMA POOL 8462446 SER 2027 8000 11-15-27 (061550 104000 WA AAA AAA

107 GHMA POOL #6256]1 SERI028 2000 01528 05-17-99 104000 0660 AAA AAA
IR1667 GMMA POOL 462561 SER 2028 6000 021528 0A04-99 (04000 O 4EL24 AAA AAA DLICARITAL MARKE
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE _ DATE DATE  COST  PROCEEDS  PROCEEDS  MOODY S&P BROKER

18495 GNMA POOL #462561 SER 2028  BO0D  02-15-28 061599 104,000 IBEIS43  AAA  AAA
343,119 GNMA POOL #46125DSER 2007 BO0D 121537 060499  104.200 SO AAA AAA  DLICAPITAL MARKE

2 GNMAPOOL#63250SER 2027 8000 121527 061599 (04200 W25 AAA AAA

733 GNMAPOOL M6872265DUE 6500 031528 D5-17-99  99.400 73256 AAA  AAA

750 GNMAPODL#468T2265DUE 6500 031528 06-1599 99,400 005 AAA AAA

752 GNMA PODL #46872265DUE 6500 031528 (7-1599 99400 75202 AAA AAA

2,693 GNMA POOL #6922 SER 2028 8000 0-15-28  03-17:99 104000 069293 AAA  AAA
G41.959 GNMA PODL 8469224 SER 2028 8000 031528 060409 104000 66432766 AAA  AAA DL CAPITAL MARKE

G030 CNMA PODL 8469224 SER H2E E.000 03-15-28 061599 04,000 69,030,40 AAA AAA

0 GNMA POOL 8469224 5ER 2028 5000 03-15-25 DE-30-99 113300 45 AAA AAA

10,250 GNMA POOL B6938% SER 2028 6.500 03-15-28 05-17-%9  100.900 10,249,585 ARA AAA

10241 GMMA POOL 469389 SER 2028 6500 031528 06-1500 100,900 1024128 AAA  AAA

2/MD GNMA PODL #469389SER 2028 6500 031528 071599 100.900 24041 AAA AAA

442 GNMA POOL MT2444 SER 2029 6500 011529 05-17-99 00,900 HMIE7 AAA AAA

505 GMMA POOL B72444 SER 2020 6500  01-1529  D6-1599  100.900 50502 AAA AAA

9279 GHMA POOL M472444 SER 2020 6500 011529 07-15-99 100,000 927945 AAA  AAA

11930 GNMA POUL MTI0R065DUE 6500 (41528 051799 99400 1193020 AAA  AAA

797 GNMAPODL#T40B065DUE 6300  04-15-28 061599  99.400 79295 AAA AAA

75918 GNMA PODL &47T408065DUE 6500  04-15-28 07-1599 99400 TITEY  AAA  AAA

465 GNMA POOLBEMIGSER 2028 #0000 11528 054799 104000 A5 AAA AAA
7733 GNMA POOL 15136 SER 2008 5000 121528 O6-049% 104000 TIZALES  AAA AAA DLICARITAL MARKE

468 GNMA PODL 8452436 SER 2028 K000  12-1528  D6-15-99  104.000 467151 AAA  AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE  DATE DATE  COST  PROCEEDS PROCEEDS _ MOODY S&P BROKER
0 ONMA POOL 8482436 5ER 2028 B.0OD 12-15-28 06-30-99 500,00 0.0l AAA AAA
586 GNMA POOL &84 SER 209 4,000 03-15-29 07-15-99 04,000 8572 AAA AAA
558 GNMA POOL #49]1118 SER 2029 6.000 [2-15-29 071599 94,000 35632 AAA AAA
230 GHNMA POOL 7491480 SER 2029 6000 05-15-29 07-15-29 94,00 12991 AAA AAA
298 GNMA POOL #493362 SER 2028 6300 [2-15-28 05-17-90  100.500 1166 AAA AAN
7008 GNMA POOL 8493362 SER 2028 6500 12-15-28 D6-15-90 100,900 TOH0589  AAA AAA
251 GNMA POOL #493362 SER 2028 6500 12-15-28 O07-15-99 100,50 28091 AAA AAA
477 GNMA POOL 8295492 SER 229 6500 011529 05-17-99  100.500 47709 AAA AAA
488 GNMA POOL #495402 SER 2029 6500 01-15-29 061559 100,900 46508  AAA AAA
15,275 GNMA POOL 8495492 SER 2020 6500 0-15-29 071500 10900 15.274.59  AAA AAA
43 GMNMA POOL #495503 SER 2029 6500 0115329 05-17-9% 1000900 4376 AAA AAA
425 GNMA POOL #495503 SER 2000 6500 0l-15-29 06-15-0% 10000 424534 AAA AAA
428 GNMA POOL #4955003 SER 2029 6,500 [H-1529 07-15-99 100900 42803 AAA AAA
616 GNMA POOL #495508 SER 2029 6500 01-15-29 05-17-99 100900 Gl6. 14 AAA AAA
567 GNMA POOL #495508 SER 2029  6.500 01-15-29 DE-15-99 100,900 56168  AAA AAA
582 GNMA PODL #495508 SER 2029 6500 0i-15-29 07-15-99  100.900 SEL.14  AAA AAA
6,365 GNMA POOL #TRO93T SER 2028 8.000 12-15-28 05-17-99 104,000 GIBAS  AAA AAA
178.288 GMNMA POODL #THOD3T7 SER 2028 5000 12-15-28 060299 1048000 184 50044  AAA AAA  DLICAPITAL MARKE
4689 GNMA POOL #TB0U3T7 SER 2028 5000 12-15-28 DE-15-99 104,000 465864 AAA AAA
14451 GNMA, POOL & 6804 7.000 O6-15-24 05-17-99 S0.500 1445074  AAA AAA
15,659 GNMA, POOL 366804 T.000 0=15-24 0-15-59 CH0, S 3565862 AAA AAA
21,991 GNMA, POOL ¥ IG5 700X - 15-24 07-15-9% U500 21990106 AAA ANA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALUE 1551TE RATE DATE DATE COST  PFROCEEDS  PROCEEDS MOODY S& P BROKER

1] GNMA, POOL & 372468 B30 12-15-27 05-17-99 O3 504 1064 AAA AAA

|42 GNMA, POOL # 172468 £.500 12-15-27 06-15-99  W.300 1,041 61 AAA AAA

|8 GNMA, POOL & 372468 f1.500 12-15-27 07-15-99 98.500 LIETAE  AAA AAA

719 GNMA, POOL & 3T7671 6500 031528 051799 99400 TIRA2  AAA AAA

6079 GNMA, POOL # 3774671 6.500 03-15-28 D&-15-99 99200 60715 AAA AAA

4109 GNMA, POOL & 377671 6.500 03-15-28 07-15-%% %9400 420857 AAA AAA

308 GNMA. POOL & 417550 LALLT (08-15-26 051799 104.000 WEIZ AAA AAA
47T GNMA. POOL # 417580 2000 08-15-26 DE-04-00 104,000 42104092 AAA And DL CAPITAL MARKE

11,719 GNMA, POGL # 417580 2.000 08-15-26 O6-159%  104.000 1171387 AAA AAA

0 GNMA, POOL # 417380 8000 [E-15-26 062090 300000 0ol AAA ARA

5,625 GNMA.POOL & 221762 7.500 08-15-11 03-17-99 1700 562536 AAA AAA

40,194 GNMA, POOL 8 421762 7500 DE-15-11 06-153-99 1700 4019423 AAA AAA

09,273 GNMA, PODL # 421762 7500  08-15-11 07-1599 100700 HWATIN AAA AAA

197 GNMA, PODL # 425158 B0 091526 051790 104000 1973 AAA AKA
253,693 GNMA, POOL # 425158 OO0 081526 06-04-99 |04 (KK) 26253286 AAA AAA DLICAPITAL MARKE

199 GNMA, POOL & 425158 5000 (91526 06-13-99 104,000 198.50 AAA AAA

(F GNMA, POOL # 425158 EODD 061526 06-25-99 100000 002  AAA AAA

I GNMA, POOL 7425774 £.000 (18-15-26 05-17-9%  [(4.000 OS] AAA AAA
450677 GNMA, POOL 7 425774 5,000 [E-13-26 D6-04-00 1 IK) 47369348  AAA AAA DL CAPITAL MARKE

G605 GNMA, POOL # 425774 #.000 08-15-26 06-15-9% 104000 A9537  AAA AAA

2521 GMNMA, POOL # 429220 6500 (4-15-26 051799 98500 292108 AAA AAA

10,246 GNMA, POOL # 429220 6500 4-15-26 06-15-%% 95500 1024567 AAA AAA
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WELLINGTON

SALE OF BONDS (continued)

May 1, 1999 THROUGH July 31, 1999

PAR MATURITY  SALE UNIT UNIT TUTAL RATINGS
YALUE ISSUE RATE DATE DATE COST  PROCEEDS PROCEEDS MOODY S&FP BROKER
351 GNMA, POOL R 429220 6,500 [4-15-26 07-15-79 UE.500 L AAA AAA
4321 GNMA, POOL #433161 7.500 (R-15-11 05-17-990 100700 432062 AAA AAA
5015 GMNMA, POOL B433161 7.500 (B-15-11 06-15-99 100700 501499 AAA AAA
5E00 GNMA, POOL # 433161 7.500 08-15-11 07-15-%%  100.700 SEOL4R  AAA AAA
26,166 GNMA, FOOL ¥ 442607 000 71517 05-17-49 104000 2616026 AAA AAA
694,25 GNMA, PODL # 448607 3000 07-15-27 Df-{d-89  [(kb.000 TIEA4TE  AAA AAA  DLI CAPITAL MARKE

13,638 GMMA, PODL # 443607 8000 07-15-27 061599 [04 000 1363840  AAA AAA
138 GNMA. POOL # 245724 6.500 10-13-27 05-17-9% 98500 13771 AAA AAA

152 GNMA, POOL # £49724 4500 101527 06-15-99 98,500 151.61 AAA AAA

216 GNMA, POOL # 449724 6,500 10-15-27 07-15-99 98 500 eI AAA AAA

218 GNMA. PODL # 460955 B.500 10-15-27 05-17-949 98,500 214 AAA AAA
11474 GNMA, PODL # 460955 6500 10-15-27 d-15-99 9B.300 14735 AAA AAA
228 GNMA, POOL 7 460955 6500 101527 07-1599 98500 98 AAA AAA

187 GMNMA, FOUL # 462911 6300 (4-15-28 051799 99400 18704 AAA  AAA

813 GNMA, POOL & 462911 6300 M-15-28 [é-15-80 09400 BIZ5T  AAA AAA

460 GNMA. POOL # 462911 6,500 4-15-28 07-15-89 L9400 46135  AAA AAA

164 GRNMA, POOL & 465406 6500 4-15-28 051799 99400 16447 AAA  AAA
5744 GNMA, POOL 7 465406 6,500 04-15-28 06-15-00 99400 574440 AAA AAN
162 GNMA, POOL & 465206 6,300 M4-15-28 07-15-99 99400 161,84  AAA AAA

G678 GNMA, POOL ® 473539 6.500 4-15-28 05-17-99 99400 67777 AAA AAA
838 GNMA, POOL & 473539 6500 04-15-28 [-15-99 99.400 E37.9) AAA AAA
BT6: GNMA, POOL 8 473530 GAND DEISZE 071599 99.400 ET601  AAN  AAA
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WELLINGTON SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY ~SALE  UNIT  UNIT TOTAL RATINGS
VALUE ISSUE RATE  DATE  DATE _ COST _PROCEEDS PROCEEDS _MOODY S &P BROKER

101497 GNMA. POUL § THOS9 7500 (21523 051799 103100 IA9689  AAA  AAA
71952 GNMA, POOL & 780598 1500 121513 061599 101100 TIOSIIM  AAA  AAA
71,65 GNMA, POOL # TH0S9S 1500 12150 07-1599  10LI00 TIMSOS  AAA AAA
2653 CHASE MANHATTAN GRANTOD  &.410 (-1 502 05-17-99 99,540 65371 AAA AAA
23539 CHASEMANHATTANGRANTO 6610 091502 061599 99000 15008 AAA  AAA
35,185 CHASEMANHATTAN GRANTO 6610 091502 07-16:99 99900 BIRTOL AR AAA
11928 CRSUISSE ISTBSTNMTGSEC 6400  0-1704 051799 100500 192196 AAA  AAA
9885 CRSUISSE ISTBSTNMTGSEC 6400 021704 061799 100500 988495 AAA  AAA
1213 CRSUISSE ISTRSTNMTGSEC 6400 02174 07-19.99 100500 12,13566  AAA  AAA
7983 ONYXACCEPGRANTORTRSE 6450 124542 051399 98.600 198328 AAA AAA
7935 ONYXACCEPGRANTORTRSE 6450 124500 054799 98.600 793545 AAA AAA
11,742 ONYXACCEPGRANTORTRSE 6450 124502 051799 98600 UMLED  AAA  AAA
27759 ONYXACCEPGRANTORTRSE 6450 120502 061599 98600 M2592T AAA AAA
6940 ONYXACCEPGRANTORTRSE 6450 120502 061500 98,600 BIIUEL  AAA  AAA

7669 ONYX ACCEPGRANTORTRSEE 6450 121502 07-15-99 8600 7.669.20 AAA AAA
AT ONYXACCEP GRANTORTRSE 6450 121502 07-1599 98600 WET6EL  AAA  AAA

4222557 43,133.542.10
MDL CAPITAL MGMT
ATH000 US TREASNTSDTDOOR44 5D 5000 (22801 061599 100000 47415938 NR  AAA  GARDNERRECH & CO

LI6S FNMAPOOL #S209565DUE 6500  1LOL-28 052599  100.300 LIBS06  AAA  AAA
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EA
MDL CAPITAL MGMT SALE OF BONDS (continued) 2
May 1, 1999 THROUGH July 31, 1999 _E._
i INIT TOTAL RATINGS o
#’:t:l:} ISSUE RATE NM;‘L.;F'IETT'I' ;:% ggg’ P‘E(EICEEDS PROCEEDS MOODY S&TF BROKER
197 FNMA POOL #452005 6SDUE 6300 110128 062540 100300 L2317 AAA AAA
1,145 FNMA POOL #452005 6.5 DUE 6,500 11-01-28 07-26:99 100,300 | 14516  AAA AAA
IL819 GNMA POOL 8456216 65 DUE. 6500 O6-15-28 05-17-99  99.700 AP0 AAA AAA
1505 GNMA POOL 8456216 65 DUE  B.500  06-15-28 06-1559 99,700 150530 AAA AAA
1503 GNMA POOL 845621665 DUE 6500 06-15-28 07-15-%0 99700 [S0260  AAA Add
2000000 AMERN EXPRESS CRAICMAS 5600 | 1-15-06 G-20.59 99800 1703115 NR AAA  AUTRANET INC
6428170 6,699.998 62
g
NTQA FIXED INCOME =
2080000 CANGLOBAL6SBDDUEDS-3 6500  05-30-00 051999 102,000 1101 569.60  AA+ AAZ  GOLDMANSACHS & C
1000000 ONT PROY CDA G125 DUEDG- &I25F 062500 D6-1699 97700 1009000 AA- AAT  DLIFIXED INCOME
000,000 SWEDEN KGDM SERA 1984 0000 (40040 O6-16-99 46200 J01EMD  AA+ AAl  SALOMON BROS INC
13,000,000 U5 TREAS NTS 3375 DUED 5475 A0 073089 99700 12945218 AAA AAA  [EAR, STEARNS, SE
25,000,000 US TREAS 3375 NT DUE 06-3 5375 083000 06-18-93 100400 ISO08. 7008 AAA AAA  GOLDMANSACHS & C
1,500,000 US TREAS S.ETSNTDUE 11-1 5.875 11-15-08  06-17-99 Q6600 149784822 AAA AAA  LEHMAN BROTHERS 1
3000000 US TREAS 6,25 BD DUE 08-15 6250  08-15-23 070999 94,100 101125000 AAA AAA  MERRILL LYNCH PIE
12,000,000 LS TREAS 6.25 NT DUE 01-31 6250 01302 Op-16-99 99.900 1214718750 AAA AAA  LEHMAN BROTHERS [
11200000 USTREASBDS 725 DUEGS-1 7250 081522 061659  107.500 123777500 AAA  AAA  MERRILL LYNCH PIE
5500000 LS TREAS BDS 8.875 DUE 02- EETS.  (2-15-19 06-16-99 135800 TONLA06]  AAA AAA DEUTSCHE BANK GOV
BAMLEED US TREAS NTS 5875 DUE 06- SRTS 06-30-00 D6-16-50 99.300 GANLTI0ND  AAA AAA  FIRST BOSTON CORF =
00000 USTREASNTAGAZSDUEDT- G125 07-3100 O7-30-99 1000000 332320513 AAA AAA  LEHMAN DROTHERS | ]



NTQA FIXED INCOME SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE DATE DATE  COST PROCEEDS PROCEEDS MOODY S&FP BROKER

12500000 USTREASNTS 625DUECSY 6250 053100 052899  100.100 1262158208 AAA  AAA  DEUTSCHE BANK GOV
B700000 USTREASNTS7SDUEQS-15 7300 051502 O6-1699 106700 95228 AAA AAA
300,000 US TREAS SER B-2000 5875 8875 051500 052899 118400 141266406  AAA  AAA  LEHMAN BROTHERS |
1700000 FNMA RESONTLES0BDD 8300 061200 06-30-99 104700 1,749.33230  AAA  AAA SMITH BARNEY INC
7000000 FHLBSSBDDUEOT-14-2000 5300  07-14-00  07-30.99 (01400 GORGIS000  AAA  AAA  SMITH BARNEY INC
000,000 FHLE BD 5.28 10-26-2001/10 SIR0 02601 O7-2699  100.000 10357612 NR AAA  FIRST BOSTON CORP
TO00000 FHLMC A ADDUE 11-12-20 6340 111202 06-16:5% 100000 1993,125.00 AAA  AAA  TUCKER ANTHONY
{000 FHLMCVARRTDEBDUEOGOL AR50 060126 061699 117000 LI45.00000 AAA  AAA  BEAR, STEARNMS, SE
2000000 FNMA 584 BDDUED-15-200 5840 031500 D6&16-99 100,000 199937500  AAA  AAA  SMITH BARNEY INC
000 FNMA GI6MTN DUE 10-23-20 6360 102302 061699 100000 199437500 AAA  AAA  DEAR, STEARNS. SE
2000000 FMMAGSSMTNDUEDT-15:20 6550 071502  07-26-99 100000 99437500 AAA  AAA  TUCKER ANTHONY
1000000 FMMA 658 MTNDUEQS-12-20 6580 (-1208  07-08.99  100.000 200708750  AAA  AAA  TUCKER ANTHONY
2000000 FNMAG6RMTNDUEOI-14-20 6680  (3-1402  D6-16:99  100.500 200750000  AAA AAA  SMITH BARNEY INC
000000 FNMA 706 MTNDUEO4-24:20 7060 (4-24:02 070939 100.000 253250 AAA AAA TUCKER ANTHONY
SOO0000 FNMA MTN S4102-05-20000 5410 (20500 070899 99100 491093750  AAA  AAA  DEAR STEARNS, SE
1000000 FMMA MTM 6.54 09-10-2007 6540 091007 071699 100,000 02733000 AAA  AAA  GOLDMANSACHS & C
2000000 FNMA MTH 662 06-25-2007 G620 062507 OT-1699 100000 066000  AAA  AAA  GOLDMANSACHS & C
2500000 FNMAMTN 70192018011 7000 01918 D6-16-99  100.000 237031250 AAA AAA  PRUDENTIALSECURI
1000000 COVTTRCTFSOOMI DUED D000 051508  06-16:99 36600 156120000 AAA  AAA  PRUDENTIAL SECURI
1000000 SEMA 730 NT DUE R-1-2012 7300 DRM-12 061699 LOT.TO0 03875000  AAA AAA  BEAR,STEARNS,SE
LODOGO0 TRANSCANADA FIPELNLIDT 6770 (43000 061699 100400 LOM25000 A A2 DL FIXED INCOME

G000 AFRICANDEY BNKSUED30ON 2300 07-01-00  07-20-99 (07400 BITO4000  AA AAl  SMITH BARNEY INC
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NTQA FIXED INCOME

SALE OF BONDS (continued)

May 1, 1999 THROUGH July 31, 1999

PAR MATURITY  SALE UNIT UNIT TOTAL RATINGS
VALLE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS MOODY S&P RROKER
100K IST UN CORP 945 NT DUE 8- g.450 8- 5401 06-16-99 | 14,600 LOBOGS0.00  A- Al GOLDMAN SACHS & C
1000000 AMER EXPRESS CR CORP 6125 6,125 (6= 150%) O6-15-20 101K} 10070000 A AAY  MERRILL LYNCH PIE
20000 ASSOC CORPNAMERSAGDUE 5600 011501 06-15-99 G, 100 OS2 14000  AA- AAT  SALOMON BROS INC
1000 BALT GAS & ELECCOSSDUE 5300 M- 1504 D-15-99 04600 55412000  AA- Al SALOMON BROS INC
L0 BANKAMERICA CORPOTSAD 9750 07-01-00 06-15-99  118.900 LS00 A AAY  MERRILL LYNCH PIE
1250000 BECTON DICKINSON & CORT 700 DI-15-25 051550 107.800 [AG25000 A+ Al SALOMON BROS INC
G000 BELL TEL COPA 77 DUE 7700 [-15-23 M-15-09  |D5.900 B26T6.00 AA AAZ  SALOMON BROS INC
100000 BK AMER CORPSUBNTRS DY 8500 0)-15-07 05-1599 113400 LO74 62000 NR NR LB MORGAN SECUR
1000000 CARNIVAL CORP7.05 DUEDS-  7.050 05-13-05 0-15-49 G9RO0 LEMENIOD A A2 SALOMON BROS INC
1LOOCLERN) CAROLINA PWHR & LT CO IST 6.750 10-01-02 06-15-09 104600 FAEI000 A A2 DL FIXED INCOME
L0000 CHAMPION INTL CORPSETSD 9475 (411 <K 61599 108500 103372000 BBRR BAAT DL FIXED INCOME
1000000 COLUMEBIA ENERGY GROUPE 6300 11-28-05 061559 103.100 90000 BBE+ A3 MERRILL LYNCH PIE
LANLEHNY COMWLTH EDISON CO 7,75 DU 7.750 07-15-23 K-15-9% 10000 91348000 BBB+ BAAZ BROADCORT CAPITAL
SO0 CONAGRA INCRETSSRNT DU 9875 11-15-05 6-15-99 118700 56518000 BRB+ BAAI  BROADCORT CAPITAL
LN DAYTON HUDSON CORP 7,25 T.250 (231 04 0&-15-90  [(6.200 LOVESIODD  A- Al I MORGAN SECUR
1000000 DIAMOND SHAMRBOCK INCE 1) £.000 M-01-23 06-15-9% 105,000 95000000  BBB BAAZ DL FIXED INCOME
OO0 DILLARD DEPT STORE 7875 B 7875 01]-001-23 061549 102.900 4d9E E6O00  BBB BAAL  MORGAN STANLEY &
1G0T DOLE FOOD INC 675 DUE O7- 6,730 07-15-00 07-30-99 96,900 100175000  BEB- RAAZ  FIDELITY CAPITAL
10000 DOW CAPBY TATSNTDUE T 7375 07-15-02 06-15-99  10R 400 LOIETE00D A Al LE MORGAN SECUR
100G EATON OFF SHORELTD 200 B 9.000 02-15-01 06:15-99 109200 LO36 12000 A A2 DL FIXED INCOME
LOMGMN FED EXPRESS CORPO.625DUE 9625 10-15:09 061509 110000 104250000 BBE  HAAZ DL FINED INCOME
LOGGLEOO. FIRST INTSTHANCORPS.125 0125 020004 061500 111700 [ASAEZ000 A Al MUORGAN STANLEY &
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NTOA FIXED INCOME SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE LINIT UNIT TOTAL RATINGS
VALLUE ISSUE RATE DATE DATE COST  PROCEEDS  PROCEEDS  MOODY S&FP BROKER
200000 FIRST Uik CORP 6.6 DUE 06-1 b0 (16- 1 5-00 (-1609 (L300 101692000 A Al BEAR. STEARNS, SE
3200000 GENMTR ACCEP CORP9.625 8B %623 12-15-00 M6-16-99 112700 349600 A Al BEAR, STEARNS. SE
1S00O00 GOLDEN W FINL CORP DEL 8.3 8375 M- 15-02 (1699 10590 L6 T0R00 A- Al 1P MORGAM SECUR
OGN GTE HAWATTIAN TEL INC ISTM 6750 {12-15-05 -16-99 104200 GRERI000 A BAAl  BROADCORT CAPITAL
100000 HARCOURT GEN INCR2SDUE  £250  06-01-02 05-16-99 106,700 103491000  BBE BAaAZ  MERRILL LYNCH PIE
1000000 HELLER FINL INCOSONTS D 6500 05-15-00 05-28-99 102,400 |OR0R000  A- Al PRUDEMTIAL SECURI
1000 HERTZ CORP 7.375 DUE D613 1.375 6-15-01 061699 100N 1L TZE610.00 A Al MERRILL LYNCH FIE
MO0 HOECHST CELANESE CORPM 7125 3-15-09 06-16-99 97600 JEOBS0O0 A4 BAAZ  SALOMON BROS INC
LO0OO00 HESTNLTGA PWRCOZISDUE  7.750 03-15-23 DE-16-481 99,300 99050000 A- Al EROADCORT CAPITAL
LEOOOO0 1BM CORPGATTBDDUEG-IS 6378 061500 D6-1699 98000 LEIAT000 A+ Al MORGANSTANLEY &
(420000 INGERSOLL RANDCO9DUED 9000 081521 061690 124900 163105460  A- Al GOLDMAN SACHS & C
2300000 INTLLEASE FINCORPAS DL 6500  (7-00-01 - 1694 0. CHXD 130040700 A+ Al FIRST BOSTON CORF
1,000,000 JAMES RIV CORPTISDER DU 7.750 11-15-23 O6-16-99 8T LG BRE BAAl  SALOMON BROS INC
2000000 K NENERGY INCAGSDUEM 6650 03-00-05 06-16-00 100,500 194918000  BRE- BAAZ  SALOMON BROS INC
1000000 KEYCORPEMOGSUBNTDUET  RODD 07-D0-04 06-16-9% 103,700 127000 BEBE+ A2 GOLDMAN SACHS & C
LI LORAL CORPOIZS SR DEB DU 9,125 (20022 06-16-9% 113,100 112458000  BBE+ BAAl GOLDMANSACHS &C
1500000 MAY DEPT STORESCO 760U 7600 05-00-25 06-16-99 103,500 LSE0075.00 A+ Al GOLDMAN SACHS & C
1000000 MCDONALDS CURPESTADUE 8375 020111 061699 116900 LI440I000  AA AAL  GOLDMANSACHS & C
1OO0IH MELLON FINL COSUR ST NT - 8350 061501 M-16-99 113400 16267000 A Al HEAR, STEARNS, SF
530000 MOUNTAINSTS TEL & TELEG 9500  05-01-00 U5-28-95 120200 SET6I0.50 A A2 BROADCORT CAPITAL

1,500,000 NATIONSBANK CORPTDUEDGS  T.000 (51503 (=16-99  GHED0 151306500 A+ AAZ  MERRILL LYNCH PIE
000,000 NATL RURAL UTILS COOPFIN 5750 12-01-08 -16-99 97900 LR 00D NR Al MERRILL LYNCH PIE
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NTQA FIXED INCOME SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31,1999
PAR MATURITY SALE  UNIT  UNIT TOTAL RATINGS
VALUE SSUE RATE  DATE  DATE  COST PROCEEDS PROCEEDS MOODY S&F BROKER
1000000 NORWESTFINLINCGATSDUE 6875 061500 061799 100100 10148000 A+  AA3  PRUDENTIAL SECURI
10000 PAC BELL 7.125 DUE 03-15-2 125 03-15-26 06-16-99 97,100 97253000 AA- Al BROADCORT CAPMTAL
1.000,000 PAINE WEBBER GROUP INC B8 E875 03-15-05 D6-17-99  105.500 1072,13000  BOB+ BAA] PRUDENTIAL SECURI
1000000 PANHANDLE EASTN CORP 725 7.250 05-15-05 06-16-95 100,000 101280000 A Al DLI FIXED INCOME
1,000,000 5.WESTN BELL TEL COSHELF  5.750 A-01-4 06-16-29 06200 06194000  AA AAY  MERRILL LYNCH PIE
1000000 SALOMON INCT.75BDDUEDS  7.750 (51500 05-28-99 100100 101930000 A AAl  OARDNER RECH & CO
SO00 SMITHKLINE BEECHAM CORP - 7.375 (M-15-05 0E-17-92 102300 SIST45.00  AA- AAd AROADCORT CAPITAL
100000 SOUTHN CAL EDISON CONT D 6,650 (d-00-29 06-16-99 497,200 20501000 A Al FIRST BOSTON CORP
100000 TEX UTILS ELEC CO 7625 7- T.625 07-01-25 DE-17-99 06,700 QEOH00.00  BBB4 Al BROADCORT CAPITAL
1.500,000 TORCHMARK CORPEISBDD 8250 08-15-(9 O6-16-99 106,000 155556000 A BAA]  SALOMON BROS INC
500000 UNCARBIDE CORPATS0BDD 8750 08-01-22 06-16-92 101,500 50187500 BBE BAAZ  MORGAN STANLEY &
1,071,000 UNITED TELECOMMUNICATIO 9750 (-01-00 05-03-90 111400 111043422 BBB+ BAAl CHASESECURITIES
1000000 WAL MART STORES 900NT [ %100 07-15-00 07-30-99 107 600 102860000  AA AAZ PAINE WERRER GOVE
100000 WHITMANCORPB.ZSBDDUE 8250 02-15-07 0b-16-39 106,100 LO39A00.00 A- BAAl DL FIXED INCOME
200000 WORLDOOM INCGATSSNTD 7550 (0104 06-16-80 106,000 1061 REDO0 A Al MERRILL LYNCH PIE
227,671%0 290,446,859.59
INTERNAL
12424 FHA FED HSG ADM INSD RIS 7500 d-01-22 - 15495 54,700 1202352 AAA AAA
12615 FHA FEDHSGADM INSD RS0 7500 40122 {15-24.949 54,700 12614682 AAA AAA
12536 FHA FEDHSG ADMINSD P 80 7500 4-01-22 05-25-99 54,700 12,536.26 AAA AAA
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INTERNAL SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE  DATE DATE  COST PROCEEDS PROCEEDS  MOODY S&P BROKER
12697 FHAFEDHSOADM INSDPI#0 7500 040122 061599 54700 1269346 AAA AAA
12777 FHAFEDHSGADMINSDFIAU 7500 040122 071599 54700 1277279 AAA AAA
1y 504 JR590.61
PECO4 PUBLIC SCHOOL TEACHER/SM
200000 FRANCE(GOVT OF 4.5% BTAN 4500 079202 (72099 105900 ATHI0UZ 0 0 SNS BANK NEDERLAN
4300000 SWEDEN(KINGDOM OF) 3% B 5000 10-1504 071399 10700 S09R059 0 0 LUNIBANK NEW YORK
465000 U.S. TREASBDSSISDUE 11 5350 1I-1528  (O7-1599  BR.500 41568437 0 0 CHASE SECS INC BR
IARS000 US. TREASBDSSISDUEILl 5250  10-1528 (72699 8930 307805391 O 0 BANK OF NEW YORK
2760000 US TREASNTSDTDOORSOST 5750 063001  07-06.99 100200 2765067.19 0 0 DEUTSCHE BANK CAP
LISOO00 USA TREASURY BDS 7.25% 15/ 7250 051516 070099 108800 125942969 O 0 CSFB NEW YORK DT
830,000 USA TREASURY BDS T25% 15/ 7250 051516  O7-2899 (08800 1092500 0 [ SALOMON BROS INC
OO0 LUSA TREASURY BDS T25% 15/ 7250 050516  07.29.99  |0B.60 9B0S7E13 0 0 GULDMAN SACHS & C
2EES.0M0 USA TREASURY BDS $.125% 15 8125 081521 (70199 124700 340535781 0 i MERRILL LYNCH INT
740000 USA TREASURY BDS 5.125% 15 8125 081521 (70799 120700 BUS.16875 0 0 CSFB NEW YORK DT
100000 USATREASURY BDS8.128% 15 #1258  ODR1521 070799 120700 ldgazm 0 0 SALOMON BROS INC
OO0 USA TREASURY NTS S5 UST 5500 051508  07.279.99 97900 7812500 0 0 CUSTODIAL TRUST C
DOONK] BRITSKY BROADCASTING GR 6375 (0223089 07.16.99  99.500 83172000 0 0 MERRILL LYNCH GVT
EOO0NN MERRILL LYNCH & CO6% BD 6000 0217:09  07.2299 97300 BIE.11470 0 0 MERRILL LYNCH GVT
S55.000 NEWSAMERINCGTDSRDEB 7300  (4-30.28  O7:1699  SE200 51145580 O i MERRILL LYNCH GVT
LAGDO00 SPRINT CAPCORPSPRINTCA 6875 110528 071699 90200 1,204,14560 0 0 SBC WARBURG DILLO
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PRCO4 PURLIC SCHOOL TEACHER/SM SALE OF BONDS (continued)
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE LINIT UNIT TOTAL RATINGS
VALUE ISSUE RATE DATE DATE COST FPROCEEDS FPROCEEDS MOODY S&I" BROKER
LONLO00 WACHOVIA CORPNEW&ISD  &.130 3-15-09 (72101 00 99060 0 /] PRUDENTIAL BACHE
GAl6 AST SECURITIZATION CORFSE  7.100 081307 071399 (03000 661622 0 0 CHICAGO INCOME CO
1.758 FHLMC GROUP #D6-3BM0E0OM  B.ODD [8-01-25 07-02-% 101700 1.758.01 /] 0 CHICAGD INCOME CD
D05 FHLMC GROUP SDTATIGRS MT B30 U8-D1-26 0702-99 02200 LU N L | LI} CHICAGO INCOME CO
11,770 FHLMC GROUP CO0690 6 12-001  6.000 | 2-£41-28 07029 08400 1may 0 (/] CHICAGD INCOME CO
2,160,927 FHLMC CGROUP CIKGS0 6 1240 6.0 [ e 07-08-99 98400 20206377 0 0 LEHMAN BROS INC ¥
6,108 FHLMC GROUP C256465 6.5 (15- 6500 05-D1-29 07-02-%% 99,300 6IDBE3XT O [i] CHICAGD INCOME CO
11,716 FNMA POOL #252567 6.5 DUE 9500 03-00-16 07-02-99 i) N0 HemM 0 0 CHICAGD INCOME CO
105213 FNMA POOL 8313835 7.5 DLUE 7.500 11-00-27 06-24-9 02700 &2z 0 0 CHICAGD INCOME CO
B2211 FNMA POOL #3138357.5 DUE T.500 110127 07-02.99  102.700 BRAowm 0 0 CHICAGO INCOME CO
19359 FNMA POOL #2348 6 DUE 12 6000 12:.00-13 (52400 5 000 1935926 O L] CHICAGD INCOME €O
21095 FNMA POOL 8323486 DUE 12 6000 12-00-13 (57-02.9% 09,000 21067 0 0 CHICAGO INCOME CO
0969 FNMA POOL 853068 6 DUE [2  6.000 [2:01-28 [6-24-59 06200 996926 0 L] CHICAGD INCOME CO
13391 FNMA POOL 853068 6 DUE 12 6000 12-00-28 (F702-0 0, 200 13347 0O L] CHICAGD INCOME CO
21,009 GNMA POOL #462802 SER 2028 7.000 - 15-28 07-02-99  102.200 210289 0 0 CHICAGO INCOME CO
BEAEE GNMA POOL 8407636 SER 2029 6500 02-15-29 07-02-04 09.300 R 1 CHICAGO INCOME CD
26870561 2337791086
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CIGNA REAL ESTATE

SALE OF REAL ESTATE
May 1, 1999 THROUGH July 31, 1999

17 oquiaudag j

. SALE COMMISSION GAIN OR
(}F SHS 1S5UE DATE BROKER PER UNIT EXTENSION  PROCEEDS COST (LOSS)
S0 CIGNA REAL ESTATE FU (14-0)] <24 {,£41 (.00 186.520.58 161, 764,25 24.756.13
0 CIGNA REAL ESTATEFU (6-30-40 0,00 .00 (.00 17.658.94 17.658.94
S0 186,520 58 144, 105,31 4241527
SCHRODER REAL ESTATE
466,157  SCHRODER OFFICE OPFPO (152744 0,040 0,40 A6, 15700 466, 157.00 0.00
237,234 SCHRODER OFFICE OPPO 6-30-5 0.00 .00 23723400 227,234.00 3,00
693,391 693.391.00 693.391.00 0.00
WALTON
53,280 A& & WALTON STREET RE - 30-5% .06 (.00 53,280.00 53,280.00 {006
21 A1E  E&&& WALTON STREET RE (6-30-99 .00 {004 2141800 2141800 .00
74,648 T4,698,00 T 69,0 .00
ALLEGIS REALTY
it CFALLEGIS REAL ESTA (K-300-9% 000 .00 0.00 B.624.73 §.624.73
0 0.00 B.624.73 B624.73
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BLACKSTONE GROUP SALE OF REAL ESTATE (continued)
May 1, 1999 THROUGH July 31, 1999
N0, SALE CUOMMISSION GAIN OR
OF 5H5 ISSUE DATE BROKER PERUNIT EXTENSION PROCEEDS COST (LOSS)
B2 826 &&& BLACKSTONE HEAL (15-25-94 11,04 000 R2.E26.00 A2,826.00 0,00
11927 &&& BLACKSTONE REAL (6-02-99 0,00 .00 | 192700 11,9270 .00
1931974 &&& BLACKSTONE REAL (- 3054 (0,04 .00 293.974.00 293.974.00 (1.0
IR 727 A8E. 72700 ABE. 727,00 [0,
CAPITAL ASSOCIATES
256822 &&& CAPITAL ASSOCIAT 05-27-99 000 0,00 236,822.00 25682200 0.00
114,189  &&& CAPITAL ASSOCIAT - 300-110 0,00 0.00 114, 189.00 1 k4, 18900 I
o AT1,001.0 ATLOLL.00 00
OLYMPUS REAL ESTATE FD
12,706 &&& OLYMUS REAL ESTA - 16-599 .00 0,00 112,726,000 112, 72600 0.00
1,703,352 &&& OLYMUS REAL ESTA (6-25-00 000 [N 1,703,352.00 1.703,352.00 0.00
421957 K&& OLYMUS REAL ESTA (6-30-09 00 (00 421.,957.00 421,957.00 .00
2,238,035 2.238.005.00 223803500 0
WALTONFD 1T
GL538 WALTON STREET REAL E 5-30-09 (.00 1,04 6153834 60,538,314 0,0
Al 538 Gl 53834 Gl 53K 34 1,00
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Ms. Anderson moved the Report of Commitice on Investments to the ommibus,

SMITH GRAHAM SALE OF SHORT TERMS
May 1, 1999 THROUGH July 31, 1999
PAR MATURITY  SALE  UNIT UNIT TOTAL RATINGS
VALUE ISSUE RATE  DATE DATE ~ COST PROCEEDS FPROCEEDS  MOODY S&P BROKER
5427000 FFCB NSC NT 06-21-1999 0000 OG2190 052199 99500 5.420,508 05 NR NE
| 000,000 FHLB DISC NT 06-03-1999 0000 060399 060199 99900 999,226.67 MR MR SALOMON BROS INC
1477000 FHLB DISC NT 06-23- 1999 0000 062399 062399  99.900 1476,121.00 NR NR
10,595,000  FHIMC DISC NT 08-20-19% 0000 052099 0S-20-99 94000 10.590,503.27 NR NE
12.7BE000  FHLMC DISC NT 06-17-19%0 BOO0 061799 05-2599 90600 12,742, 730,48 MR MR MERRILL LYNCH GOV
§.886,000 FNMA DISC NT 05-17-1999 0000 0799 050799 60.800 9473,230.25 NR MR
0616000 THVYAUTHDISC NTS DISCN. 0000 050799 050799 99800 9,606,084 84 NR MR
52,789,000 52,709,204.63
PRCOM PUBLIC SCHOOL TEACHER/SM
1447000 FHLR DISC NT 07-07-1999 000 G779 070700 90.900 3444.630.84 1] 0 CHICAGC REDEMPTI
1,125,000 FHLB DISC NT 07-30-1999 00 073099 073099 99500 I,124,390.00 0 0 CHICAGO REDEMET]
550,000 FHLMC DISC NT 07-26-1999 000 072699 072699 99400 549,016.88 1 0 CHICAGOREDEMPTI
1477000 STUD LN MARKETING ASSND 0000 07029 070299 95.800 147293191 i 0 CHICAGO REDEMPTI
8,599,000 E.390.978.63
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September 21 150 1999

REFPORT OF THE FINANCIAL SECRETARY

The Financial Secretary presented herewith a report on the Fund's net assets, changes in
net assets, and supporting reports for the 10 months ending June 30, 1999, with the recon-
mendation that it be approved and printed in the proceedings of this meeting.

STATEMENT OF PLAMN ASSETS

/3039 RALDE
Cash and cash equivalents 5 406,882,484 355,500,021
Receivables:
Employer 6,056,081 31,676,932
State ol Nlinoms 5.420,392 5420392
Emplayes 35,121,847 5815487
Acerued investment income 50,259,123 46,970,844
Participating teachers” nccounts for contributions 1,095 548 1.125.514
Oiher receivobles 391,358 194, 60%
Investments, at fair value:
Fixed income 2.794,078,376 3214, 613,051
Equity 6,088, 575,628 4,135,086, 162
Henl esinle 452,770,342 540,700,571
Venture capital 11261, 968 —
Prepaid expenses 1,641,366 1,619,330
Fined assets 226,377 192777
Administrative/accounts payable 79,104,315 28,757,850

Mt aszets available for benefits S0.564,68] 475 £.310,15%,240



September 21 351 1999
STATEMENT OF CHANGE [N PLAN ASSETS
10 months 12 months
Ending Ending
6/30,/99 B398
Addivions:
Employer:
Federal funds £ 5B46648 D.B66,453
Stte of Mlinoks 54,262,693 65,0094, 700
Special lenves 92.521 38,225
Keciproval collechions 16,329 19,755
Employer 139,064,653 115,155,574
Investment income:
Interest 217,192,631 255,974,296
Dividends 62.019.982 60,187,083
Securities lending (net) 3.631,821 3,070,385
Realized gains £46,654,924 654,544,514
Unrealized gains 1,024,255.914 (542.621,476)
Miscellancous 395816 3.684
Deductions:
Refunds 9,726,075 11,770,580
Pensian benefits 316,384,217 356,986,744
Death Benefits 2,835,507 3,632 505
Health insurance rebate 22015063 24,225,631
Investment advisory & custodial 17.226.558 19,799,014
Write-off of previous receivables 27 408006
Administrative & miscellaneous 3313270 3,429,338
Mel income 1.554,533,235 210,689 381
Met assets available for benefits
at beginning of year 8.310,158.240 8,099,468 859

Met assets available for benefits at end of year

39,864,681 .475

£.310,158,240
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INVESTMENT ANALYSIS
JUNE 30, 1999
FAIR VALUE 12 MONTH
G390 PROJECTION BALTE BT
ASSETS
EQUITY 56,088.575.628 N/A 4.280.562.413  4.695.096,170
BONDS 2,794,078,376 WA 3214.613,051  2,505,049.259
REAL ESTATE 432,770,342 N/A 395,224,720 258,968,815
FRIVATE EQUITY 11,261,968 NiA e -
CASH EQUIVALENT 496,882 484 NIA 55,500,021 445,710,933
9,843 568,798 £.245900,205  7.994,E25 187
INCOME
DIVIDEMIDS 62,019,982 T4 423978 69,187,083 66,084 THE
INTEREST 217,192,631 260,631,157 255974, 196 2002, 183427
SECURITIES LENDING
(MET) 3,633,820.71 4,360,585 3,220,385 1,388,864
MNET AFPRECIATION 1AT0910,53% 1.765,093,006 111,923,038  1.306:525,246
51,751,757,272  2,104,508,726 440,304,802 1,579,042,323

I The increase in dividend income 1% the resull of two loctors, First, the Pund has made a decision
1o invest a bigger partion of its portfolio in eguities (largel allocation of 52% in 1997, 539%
1998 and 65% in 1999). Second, the Fund has also diversifeed its portfolio into public REITS
(targer allocation of 0% in 1957, 2% in 1998 and 2% in 1999) which pay dividends ot o higher

rate that equitics.

[

Interest income increased from 1997 1o 1998 due to diversification into high yield and

imiemational bonds, although the fixed income portfolio target allocation decrensed from 415 o
40%. The increase from 1998 to 1999 due 10 high yield and intermational bonds wos not ns great
as the previous year as the Fund continued to diversify mons of its portfolio mio equities and the

fixed income ponfolio allocation decreased from 409 10 285,

3 The significont increase in net appreciation reflects the Fund's recovery from the market
correction of B/31/938, Net appreciition includes $447 million of realized gains and 51,024
mallion of unrealized gain for the 10 months ended Junc 30, 1999,

4 The increase of total income in the last 10 months resulted in o rate of return for the Fund of
21.4%, compared to a 5.4 % retum for 12 months ending August 31, 1998
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MANAGERS FEES PAID FOR 10 MONTHS ENDING JUNE 30, 1994
FLMNDIMNG 199% FAIR VALUE
DATE MGR. FEES 630/99
EQUITY
Dmestee
NTOA Mimcop 6/1 1790 5 209200 496,162.917
NTOA Midcap Index 400 Fund 12/15/98 10,139 216,206,093
NTOA S & P 500 Index Fund AN00e0 165,524 1,747 020,465
Ariel Capinal R4 452,300 180,643 TOE
Brinson Pariners, Inc, 512509 62,151 287,557,901
Dimensional Fund Adv, 196 331,999 AT.ROS.R24
Fidelity Management 2194 1,585,627 53R 241 603
Harriz Investment 52599 54,704 280125993
Halland Capitnl el T 200,177 47,550,713
Indin Asset Monpgement 1271 5798 398,010 109,814, 062
1 & W Seligman 5294 757,035 231,610,245
Mew Amsterdam Partners ez 04,134 12865049
Oppenheimer Capital 11281 408,728 112,634,226
Waddell & Reed Inv. Mgmi. 172141 671,668 545,054,258
William Blur 12/15/98 242,627 499,413,056
Woodford Gayed Mgmu., Ine. 6 1 /9% 128,236 28,056,133
Zevenbargen Copital Inc. B3 308.243 B771.264
Totol 6389501 5228418044
International Equiry
Morgan Stantey Asset Mgmt. 21m5 1,298,863 376,748,008
Emerging Muorkets {Terminated S/28/9%) 12/29/95 216,025 (1]
Scidder, Int] Group & Emerging Market H291-12/29/95 1,294,735 385,960 3506
Schroder Capital Emerging Markets 1272945 350,611 £8,798,958
Tatal 3,160,234 831,516,352
FPublic REITS
ABKB/MLa Salle 1153097 219,867 63,052,387
Muorgan Stonley 5198 362,745 G0, B4
Tatal 602,612 132.657.281
TOTAL EQUITY 10,152,347 6,192 581 677
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FIXED INCOME
MNTQA Fixed Income index 114193 141,764 1.513,406,49%
Bank of America TG 177.524 100,226,388,
Lincoln Capital 67195 S1L.005 508,536,314
MDA Copital Mgmi., Tnc 61198 33,327 19,586,955
Maller Anderson & Shermerd T8 486,776 320,007,224
Smith Graham T2 1018, 939 53906407
Wellington Mgmt. Co. 21196 591,544 337,537,206
Towal 2050879 2,859,206,902
REAL ESTATE
Allegies Realty 512097 465,491 3B.502.692
Blackswone Group 1inamaT 321115 25, 164459
Copital Associnics 1271097 98,527 15,760,515
CIGHNA Real Estate A 629,792 B4, 544,709
1P dargan 1/5/946 1,230,160 142,238.347
Olympus Real Estate 11898 304092 14,584,193
RREEF 1172995 49],498 48,978,530
Schroder Real Estnte 4729196 190,119 25,578,272
55K Tower 030/97 301,233 37,285,285
Walton 4723597 53,280 10,686,195
Walton FE» 11 /1748 56,546 0,447, 1400
Total 4,141,853 452,770,342
ALTERNATIVE INVESTMENT
Brinson Partnerships 12731/98 75,000 6,722,656
Harbourvest Paniners LR 0 758,061
Mesirow Financial, Inc, Afl4m9 ] 259,007
Fantheon Ventures, Inc, 5259 0 3,492,234
Tetal 75,000 11,261,968
TOTAL MANAGER FEES S16.420,0R0 9.515,830,978
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Benefit Analysis
10 months 12 manth 12 months 12 months
Ending Projection Ending Ending
673090 YE 1599 BA1/98 831597
Pepsions:
Service 5212646923 255,176,308 242,749,196 236033515
Disability 4,094,969 4.913.963 4205876 3,830,135
Survivor 12,689,152 15.227.018 14,143 841 12883617
Reciprocal 29,093 503 14912204 33,093,720 32,358,130
AAd 7,409 891 BE.591.569 62.275,157 55,292 A53
Oiher 449,750 539,700 518,954 511,429
Total Pensions 316,384,218 A79. 661,062 356,986,744 340,909.479
Refunds;
Witldrnwal 5,953,708 T.144,450 5,732,600 5,648 448
Other 1,551,642 1,861,970 2.618,705 1,553,305
Total Refunds 7,505,350 9.000,420 8.351.305 7,202,753
Death:
Refunds 2,220,725 2,664,870 1419274 3.470,452
Fensioner single sum 1,855,000 2.226,000 2 556,964 2,364,869
Teacher single sum 381.432 457.718 745,541 BOs.963
Total Death Benehis 5 4,457,157 3,348,589 T051,779 6,640,254
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Adminmisirative & Miscellaneous Expense Analysis

10 months 12 month 12 monihs 12 munths
Ending Projection Ending Emling
B399 YE 1934 B/31/98 8187
Salariez 51,893,132 2.310,000 1,941,039 1,734,113
Actuary fees 34,750 15,000 42,500 34,000
Auditing 24,500 29,500 34,001 31,000
Consulting fees 200,000 22,0040 12,750 -
[Datn processing expense 28,729 6, 504 37,741 5,426
Election cxpense 12,548 12,548 32180 2,968
Employee’s health insurance 301,557 356,000 262 996 280,166
Health insurance consulling 53,920 53.920 - 62,762
Insurunce premiums 12.027 12,100 9045 1856
Legal fecs 52,614 70,000 61.E16 34,177
Legislative expense 49 590 58,000 50,000 52385
Medical fees 9946 12,414 9496 6,228
Membership dues, conference
aitendance, elc. 71,976 77,880 0021 70,909
Mumntenunee: of equipment, systems,
software and support 51,207 50,636 35,633 39,596
Office forme and supplies 53,811 65,751 44 568 45,060
OHfice rent and ulilities 272,282 336,872 356,114 A0
Postuge 116,724 140,652 191,905 149 845
Printing and binding 139,200 167,000 141,116 124,029
Studies and evaluation 20,621 0,621 - -_
Trustees' expenses .68 5,650 3,290 3,760
Temporary stuffing 33,498 40,000 — T
Miscellancous 49,131 49,131 91128 28307
Total Administrative 53,313,201 3,974,239 3429338 3,1325904

Mr. Silver moved the Report of the Financial Sccretary to the omnibus.

REPORT OF THE INTERNAL AUDITOR

Mr. Carlton Lenoir distnbuted and summanzed the Report of the Internal Auditor. M,
Lenacir presented to the Trustees the results of the chaner school employees’ payroll audit
He also reported an the youth connection charter schoals retroactive pension audit project.
Mr. Lenoir presented to the Trustees a preliminary schedule of the 1999-2000 internal au-
dit by department. He informed the Trustees that the accounting and activefoffice services
departments audit would be completed by the Movember meeting.
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SELECTION OF CANVASSING BOARD MEMBERS
Term of Two Years Ending September 2001
Name School Hegion
Boganey, Jewel L. Lane Tech High School |
Bulmash, Sherwin Amundsen High School 1
Clayton, Lolita Talt High Schaol |
Gill, Kenneth O, Ponage Park School 1
Johnson, Kathleen Hayt School |
Luezak, Carale A Lake View High School |
McCabe, Elizabeth AL Famnswarth School 1
Michelzon, Leon Rogers School 1
Miczko, Conrad Garvy Schoal 1
Podrovsky, Rosagitta Sullivan High School i
Wong, Eltha M. Hawthome Scholastic Academy 1
Atkins, Doris M. Joyner CPC 3
Hrooks, Erika Brown School 3
Cook, Barbarn Dvomk School 3
Doogherty, Patnea Lo Filsen Cmity. Acodemy £
Grafner, Peter Jones Acadermic Magnet High 3
Haley, Helena Cale CPC 3
Lee, Rodney Hughes, C. School 3
Melson, Glenn Gaoldblan School 3
Rothmun, Joyee Jefierson, School 3
Thompson, Donald Montefiore School 3
Vilenting, Jeannine Pickard School 3
Brezill, Kassandm Englewood School Hiph 5
Clifford, Naney L Wentworth School g
Caollon, Carrie B, Mudizon School 5
Cummings, Rodney Betty Shaboazz Chaner Schoal 5
Gaines, Palricia A Holmes School 5
James, Celeste B, Dlles School 5
MeLaughlin, Jacqueline Bradwell School 5
Miller, Anita M. Hinton School 5
Sherry, Norm Kay Hendersan School 5
Underwood, Jane South Shore High School 5
Werssbuch, Gary B. Parker CPC 5
Terms of One Year Ending September 2000
{To Fill Vacancies)
Nume Schaal Region
Whit, Pauletis Prescont School 2
Christmas, Victors Bamurd Schoal 6

Un a motion by Mr. Ward, seconded by Mr. O'Brill, and unanimausly passed, the selection
of the members of the Canvassing Board listed above was approved.
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REPORT OF THE EXECUTIVE DIRECTOR

Report of the Fiscal Year 2000 Budget

Mr. Michael J. Nehf discussed with the Trusiees the process that tkes place in prepanng
the budget. He informed the Trustees that the budgel is then reviewed with Mr. Sanddr
Goldstein, acwary, to confirm that the assumptions used by Mr. Goldsiein are consistont
with those used in the preparation of the budget.

Mr. Kevin Huber presenicd the budget for the fiscal year July 1. 1999 through June 30,
2000. He stated that the budget is intended 1o be a strong means for aperational and finan-
cial planning and control. It presents the expected resources necessary (o not only sustain,
hut improve operations in order to convert the Fund's processes inta the 2180 century. The
budget presents the resources and the expected outcomes of such measures.

After lengthy review and discussion, a motion was made by Mr, Ward, seconded by Dr.

Lehne, and unanimously passed, to adopt the budgeted tolal administrative expenditures of
54,598,705 the total that has been requested for the fiscal year ending June 30, 2000, as in-

dicated on page 18 of the Director's budget, but without spending any money on consult-
ing without presenting an RFP to the Board of Trustees.

Office Salary Analysis

A maotion was made by Dr. Lehne, seconded by Mr, Silver, 1o adopt the salary recommen-
dations proposed on page 27 in the September 21, 1999 galary analysis non-managerial re-
port of the Exceutive Dircctor, subject to a 10% maximum increase for any individoal
employee, and further that the Executive Director fumish two items o the Trustees.

I, Anexplanation of the notation full-lime hourly employees (there being 28 which ap-
pears on this repart).

2. A list of such employees during the fiscal year.

EXECUTIVE SESSION

A motion was made by Ms, Nolan, seconded by Ms, Knozze, and unanimously passed, 10
enter inta Executive Session, The Trustees met in Executive Session from 3:55 pm. to 4:03
p.m. for the purpose of discussing personnel matters,

CONTINUATION OF THE REPORT
OF THE EXECUTIVE DIRECTOR

Following executive discussion, a motion was made by Mr. Dickson, seconded by Mr,
O Brill. end unanimously pussed, (o resume Lo the regular order of business.

A vote was taken regarding salary recommendations proposed on page 27 of the Executive
Direcior's report for Pension Fund office stalf, After discussion, the motion made by Dr.
Lehne previously mentioned, seconded by Mr. Silver, was then unanimously passed
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A motion was mode by Ms. Anderson, seconded by Dr. Pilditch, and unanimously passed,
ta approve page 28 af the Executive Director’s report. It was asked by Mr. Ward to have the
mitker of the motion amend or defer the motion to the next meseting. As the maker was not
willing 1o reconsider amending or deferring the motion, a vote was taken and failed. Mr.
Ward's reason o deler the motion was having oo many guestions for today and not
enough information in tatal,

A motion was made by Mr. Ward, seconded by Mr. Silver, and unanimously passed, o de-
fer the salory recommendations as proposed in the managerial, technical and supervisory
sulury report of the Director and o instruct the Director to reformat the report o include
dates of hire. Additionally, the report shall attach (1) an updated organization chart show-
ing all fund employees and which employees report to the various supervisory, managerial.
or technical personnel, and (2) an updated description for each regular position in the
Fund, filled or unfilled,

Reimbursement of Opal Conference Fees

President Reilly would like documented and stated for the record that the Fund received re-
imbursement of fees for one trustee who atended the Opal conference in Alaska,

Executive Evaluation Committee

A motion was made by Mr. Silver, seconded by Mr. Ward, and unanimously passed, that
a committee be formed o serve os an Execulive Evaluation Commitiee charged with the
review and update of pension office executive and administrative hires, contracts, under-
standings, and underlying personnel philosophy. Such committee ghall include the con-
sideration of performance ratings which include adherence to budget limitations and
general cost control.

EXECUTIVE SESSION

A motion was made by Dr. Lehne, seconded by Mr. Dickson, and unanimously passed, o
enter into Executive Session. The Trustees met in Executive Session from 4:10 p.m. 1o 5:05
pom. Lo diseuss personnel matlers.

CONTINUATION OF THE REPORT
OF THE EXECUTIVE DIRECTOR

Change in Tuition Reimbursement

A motion was made by Mr Silver. seconded by Mr. Ward, to remove Dale Camegic
courses from the Trustee's tition reimbursement program for Fund employees. The mo-
tion passed by majority vole with Ms, Knazze abstaining,
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New Hiring Policy

A motion was made by Mr. Ward, seconded by Mr. Silver, and unanimously passed, that no
new pension office position shall be openad without the prior approval of the Pension
Board Trustees. Proposals for opening new positions shall include:

1. The current personnel organization chart and list of departments and employees
within each department.

2. An explanation of the need for the added position(s).
3. A written description for the new position.

4. Posting in the pension office for a penod of not less than three weeks from the daie of
apening the Trustee approved position. Consistent with past practices and sound per-
sunnel standards, every effort shall be made to capitalize on the experience and
knowledge of employees currently working in the office when filling new positions
by hiring from within.

Special Meeting Scheduled

A special meeting of the Board of Trustees was scheduled for Wednesday, November 10,
1999 at 930 a.m. o interview candidates for the consultant position.

Attendance Policy at Conferences

A motion was maode by Mr. Silver, seconded by Dr. Pilditch, and unanimously passed, to
allow reimbursement of conference, seminar, and related travel expenses for Fund employ-
ees (with exception of the annual three allowed to the Executive Director) only with prior
approval of the Pension Board of Trustees, effective January 1, 2000, This makes our prac-
lice similar (o the Board of Education and other agencies and prevents unlimited travel
without proper approval,

OMNIBUS VOTE

On a motion by Dr. Pilditch, seconded by Mr. Dickson, and unanimously passed, the fore-
going committee reports which were moved to the omnibus were approved

REPORT OF THE ATTORNEY

Mr. Inseph Bums of Jacobs, Burns, Orlove, Stanton & Hemandez reviewed and discussed
issues hrought up during public participation.

Repayment of Funds by LaKimbra Brooks

After some discussion, a motion was made by Dr. Pilditeh, seconded by Mr. Silver, and unan-
imously passed, to propose to Ms. LaKimbra Brooks 1o enter into a promissory note in the
amount of §13,409.00, The President is authorized to enter into terms upon her review that
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she inds weceplable, with a maximum & months upon graduation from college but in no
event later than September 2001, allowing up to 5 years with 5%: interest for repayment.

Health Insurance Request of
Eunice and Harold Pollen

The Board of Trustess reexamined the facts of the request for a rebate o Bunice and
Harold Pollen for the 1997-1998 perind and upheld the original decision o deny a rebare.

ADJOURNMENT

On o motion by Dr. Lehne, seconded by Mr. O'RBrill, and unanimously passed, the meeting
was adjourned st 5:20 pom.

Respectiully submitted,

Recording Secrclary
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Executive Session - Official Report
Tuesday, September 21, 1999

An executive session of the Board of Trustees of the Public School Teachers” Pension and
Retirement Fund of Chicago was held Tuesday, September 21, 1999,

The President, Ms. Mary Sharon Reilly, called the meeting to order ot 3:55 p.m. with the
following members present; Ms. Anderson, Mr. Dickson, Ms, Knazre, Dr. Lehne, Ms.
Nolan, Mr. O"Brill, Dr. Pilditch, Ms. Reilly, Mr. Silver, Mr. Ward—10.

Members absent: Mr. Bobing, Mr, Saffold—2.

Also in attendance were Mr. Michacl J. Nehf { Executive Director), Mr Kevin B, Huber
(Chief Financial Officer), and Mr, Joseph Burns of Jacobs, Bumns, Orlove, Stanton & Her-
nandee (Legal Counxel),

Discussion ensued regarding personnel matters, No action was taken.

There being no further business, the executive session was adjourned at 4:05 p.m,

Respectiully submitted,

-

Recording Secretary
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees

OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Executive Session - Official Report
Tuesday, September 21, 1999

An executive session of the Board of Trustees of the Public School Teachers” Pension and
Retirement Fund of Chicago was held Tuesday, September 21, 1999,

The President, Ms. Mary Sharon Reilly, called the meeting to order at 4:10 p.m. with the
following members present: Ms. Anderson, Mr. Dickson, Ms. Knazze, Dr. Lehne, Ms.
MNaolan, Mr. O Bnll, D Pilditch, Ms, Reilly, Mr. Silver, Mr. Ward—10)

Members absent: Mr. Bobins, Mr. Saffold—2.

Also in atiendance were Mr. Joseph Bums of Jacobs, Bums, Orove, Stanton & Hernandez
{Légal Counsel),

Discussion ensucd regarding personnel matters. No action was taken,

There being no further business, the executive session was adjourned at 5:05 p.m,

Respec_tt’uliy submitled,

Rru:_-:lrding Secretury
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Special Meeting - Official Report
Friday, October 1, 1999

A special meeting of the Board of Trustees of the Public Schoal Teachers' Pension and Re-
tirement Fund of Chicago was held Fniday, October 1, 1999,

The President, Ms. Mary Sharon Keilly, called the meeting to order at 11:34 a.m.

ROLL CALL

Members present: Ms. Anderson, Mr. Dickson, Ms. Knazze, Ms. Nolan, Mr. O Brill, Dr.
Pilditch, Ms. Reilly, Mr. Silver, Mr. Ward—2,

Members absent: Mr. Bohing, Dr. Lehne, Mr. Saffold—3.
Also in attendance were Mr. Michael J. Nehf { Executive Director), Mr. Kevin Huber (Chigl

Financial (fficer), Mr. Joseph Burns of Jacobs, Burns, Orlove, Stanton & Hernandez {Les
gal Counsel), and various observers and stafl members.

APPROVAL OF MINUTES

A motion was made by Mr. Silver, seconded by Mr. Dickson, and unanimously passed, 1o
approve the minutes of the Investment Consultant Search Commiltee meeting on August
24, 1999, (D Prlditch was not present at the iime the vote was raken. )



Oicober | 365 1999

REPORT OF THE PRESIDENT

Annual Executive Evaluation

Mr. Michael J. MNehf, the Executive Director, addressed questions raised by the Trustess.
The Trustces then shared ideas of proceeding with their evaluation,

Motion Reconsidered

A motion was made by Ms. Anderson, seconded by Mr. O'Brill, to reconsider a motion
made and unanimously passed on Scplember 16, 1999, that a committee be formed to serve
as an Executive Evaluation Commitice charged with the review and updating of pension
office exacutive and adminisirative hires, contracts, wnderstandings, and underlying per-
sonnel philosaphy, Such committee shall include the consideration of performance ratings
which inclide adherence to budget lmitations and general cost contral. The motion to re-
consider was passed by the following vote;

Ayes: Ms. Anderson, Mr. Dickson, Ms. Knazze, Ms. Nolan, Mr. O°Brll. Ms. Reilly, Mr.
Silver—7.

Nays: Mr. Ward—1.

(D Pilditeh wes not pregent at the time the vote was taken. )

Special Meeting Scheduled

A special meeting of the Board of Trustees was scheduled for October 25, 1999, a1 10:00
am., for the purpose of continuation of Executive evaluation,

Part-Time Employee Salary Increase

A motion was made by Mr. Ward, seconded by Mr. O'Brill, and unanimously passed, to
approve a 3% salary increase for the part-time employees of the Fund, effective October 1.
1999 The motion passed by the following vote:

Ayes: Mr. Dickson, Ms. Knazze, Ms. Nalan, Mr. Q' Brill, Mr. Silver, Mr. Ward—&,
Abstentions: Ms. Anderson, Ms, Reilly—2,

([0 Pilditch was not present at the fime the vote was taken. )

EXECUTIVE SESSION

AL12:27 p.m, a motion was made by Ms. Anderson, seconded by Mr, Dicksan, and unan-
imously passed, to go into closed session for the purpose of discussing personncl matters.
[(Dr. Pilditeh was net present ar the time the vote was taken. ) The Trustees remained in
closed session entil 1:40 p.m.
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Youth Connection Charter Schools Hearing

Several annuitants who are employed by Youth Connection Charter Schools (YCCS) were
invited to address questions raised by Trustees and Fund staff. The YCCS employees were
asked to expluin their understanding of their employment at YCCS, Mr. Nehf reminded these
employees that the [linois Pension Code prolbits teaching while receiving a pension.

Each YOCOS employee and representative was given an opportunity to speak. There was na
action taken. The Fund attormey indicated that he will salicit the opinion of the Roard of

Education’s legal department and will report back to the Trustees at their November 16,
1999 meeting.

ADJOURNMENT

On 3 motion by Ms. Anderson, seconded by Mr. Dickson, and by unanimous vote, the
meeting was adjourned at 3:40 p.m.

Respectfully submitted,

-

Recording Secretary
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Executive Session - Official Report
Friday, October 1, 1999

An exccutive session of the Board of Trustees of the Public Schaal Teachers’ Pension and
Retirement Fund of Chicage was held Friday, October 1, 1999,

The President, Ms. Mary Sharon Reilly, called the meeting to arder at 12:27 pom, with the
following members present; Ms, Anderson, Mr. Dickson, Ms, Knazze, Ms. Nolan, Mr
O'Brill, Dr. Pilditch, Ms. Reilly, Mr. Silver, Mr, Ward—29.
Members absent: Mr, Bobins, D, Lehne, Mr. Saffold—3,

Also in arendance were Mr. Michael J. Nehf { Evecutive Director), Mr. Joseph Burns of Ta-
cobs, Burns, Orlove, Stanton and Hemandez (Legal Counsel) and staff members.

Personnel matters were discussed. Mo action was taken,

‘There being no further husiness, the executive session was adjourned at 1:40 p.m.

Respectiully submitted,

o '.f,.??,_.,,

Recording Secretary
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Special Meeting - Official Report
Monday, October 25, 1999

A special meeting of the Board of Trustees of the Public School Teachers® Pension and He-
tirement Fund of Chicago was held Monday, October 25, 1999

The President, Ms. Mary Sharon Reilly, called the meeting to order at 10:37 a.m.

ROLL CALL

Members present: Ms. Anderson, Mr. Dickson, Ms. Knazze, Dr. Lehne, Ms. Nolan, Mr.
Q' Brill, Ms. Reilly, Mr. Silver, Mr. Ward—%,

Members obsent: Mr, Bobins, Dr. Pilditch, Mr. Saffold—3.
Also in attendance were Mr. Michael J. Nehf { Executive Director), Mr. Kevin Huber (Chigl

Financial Officer), Mr. Joseph M. Bums and Ms. Gwendolyn Reeves of Jacobs, Burmns,
Orlove, Stanton and Hemandez | Legal Counsel) and various ohservers and staff members

EXECUTIVE SESSION

A mation was made by Dr. Lehne, seconded by Ms. Anderson, and unanimously passed, to
go into closed session for consideration of litigation matters.
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Un a motion by Dr. Lehne, seconded by Mr. Dickson, and unanimously passed, the
Trustees returned Lo open session,

MATTER OF YOUTH CONNECTION
CHARTER SCHOOL (YCCS)

A metion was made by Mr. Ward, seconded by Mr. (" Brill, to adopt option three of the at-
tomey's report of October 25, 1999 on the subject of charter schools.

After a pened of discussion, Mr, Ward amended his motion as follows: To adopt option

three which is to not consider as employees those teachers 1 agencies not employed by
charter schools,

After a brief discussion, Mr. Ward withdrew his motion,

EXECUTIVE SESSION

A mation was made by Mr. Silver, seconded by Mr. Dickson, and unanimously passed, to
g0 into closed session for consideration of lidgation maners,

On a motion by Dr. Lehne, scconded by Mr Dickson, and unanimously passed, the
Trustees returned to open session,

CONTINUATION OF MATTER OF
YOUTH CONNECTION CHARTER SCHOOL (YCCS)

A motion was made by Mr. Ward, secanded by Dr. Lehne, that based on evidence received
by the Board, we do not consider the YCCS agencies covered In the attorney's reporn of

Qctober 25, 1999 a: employers within the meaning ol the Hlinois Pension Code. The mo-
tion failed by a voue of six (o two,

A motion was then made by Mr. Silver, seconded by Mr. 0'Brill, to adopt option two as in-
diceted below. The motion pussed by o vote of 5ix 10 two.

I. Trustees, in their exercise of discretion, would determine:

Thut the Trustees huve the suthority (o enter into an agreement with YCCS apencies
regarding the rules and procedures under which centificated reachers will be considered

participants in the Pension Fund, This agreement would include, st a minimum, the fol-
lowing provisions:

i, That YCCS and its agencies are “employers” within the meaning of the Pension
Code;

n. That YCCS and/or its agencies are responsible for employee contnibutions owed
since September 1997 and YCCS/agencies should apply for appropriate refund
from Internul Revenue Service. (Fund to assist);
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1.

iv.

.

Require YCCS to cenify participation in the Pension Fund by the appropnaic
teachers:

That contributions are due on all cenificated teachers, working in a program
funded by the Chicago Baard of Education pursuant to the Charicr School Laws;

That annuitants whe worked for YCCS/agencies prior 1o September 1, 1997 did
not receive proper notice that ILCS 40 5/1-149 of the Fension Code wiould be ap-
plicd to their employment after September 1, 1997 and therefore their pensions
should not be canceled;

That those annuitants (and active panicipants employed by YOS agencies)
should receive a minimum of 30 days’ notice that their continued employment
with the agencies for more than 100 days in a school year would require the can-
cellation of their pension (and contributions of 9% from active teachers),

1. Trustees would further:

Pursue collection action for delinguent contributions from any agency which tdaes
not agree (o meet its obligation, effective on the implementation date of this agree-
ment, e.g. lanuary 1, 2000;

Give notice to all certificated teachers working for YCCS agencies that scrvice 15
creditable service effective with the implementation date;

Resalve the issue of participation by junior college system employecs who are OF
should be participants in the State University Retirement System,

Mr. Burns recommended that the staff and fund counsel be authorized to work out the de-
tmils of option two. The Trustees agreed with fund counsel’s recommendation,

EXECUTIVE SESSION

On a motion by Dr. Lehne, seconded by Mr. O'Brill, and unanimously passed, the Trustees
sat in closed seszion from 1:55 p.m. o 3:13 pom. to discuss personnel matters.

On a motion by Mr. O'Brill, seconded by Ms. Nolan, and unanimously passed. the
Trustees returned to open session,

ADJOURNMENT

On a motion by Mr, Ward, seconded by Mr. Silver, and unanimously passed, the meeting
was adjourned ar 3:14 p.m.

Eespectiully submitted,

e

at.
Recording Secretary
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees

OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Executive Session - Official Report
Monday, October 25, 1999

An executive session of the Board of Trustees of the Public School Teachers' Pension and
Retirement Fund of Chicago was held Monday, Octaber 25, 1999,

The President, Mary Sharon Reilly, ealled the meeting to order at 10:42 a.m. with the fal-
lowing members present: Ms. Anderson, Mr, Dickson, Ms. Knazze, Dr. Lehne, Ms. Nolan,
Mr. O Brill, Ms. Reilly, Mr. Silver, Mr. Ward—9,

Members absent: Mr. Bobins, De Pilditch, Mr. Saffold—3,

Alsa in attendance were Mr. Michael J. Nehll{ Execurive Directar), Mr. Kevin Huber { Chief
Financial Officer) Mr. Joseph M. Bums and Ms. Gwendolyn Reeves of Jacohs, Burrs,
Orlove, Stanton and Hernandez (Legal Coungel),

Discussion ensued regarding litigation matters. Mo further action wasg taken,

There being no further business, the executive session was adjouned at 1:35 p.m,

Respectiully submitted,

Recording Secretary
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Executive Session - Official Report
Monday, October 25, 1999

An executive session of the Board of Trusiees of the Public School Teachers” Pension and
Retrement Fund of Chicago was held Monday, October 25, 19949,

The President, Mary Sharon Reilly, called the meeting to order at 1:40 p.m. with the fol-
lowing members present: Ms, Anderson, Mr, Dickson, Ms, Knazze, Dr. Lehne, Ms, Nalan,
Mr. O Brill, Ms. Reilly, Mr. Silver, Mr. Ward—09.

Members absent: Mr. Bobins, Dr. Pilditch, Mr. Saffold—3.

Also in attendance were Mr. Michael 1. Mehf { Exeentive Director), Mr. Kevin Huber { Chfef
Financial Officer) Mr loseph M. Burns and Ms. Gwendolyn Reeves of Jacobs, Burms,
Orlove, Stanton and Hernandez (Legal Connsel).

Discussion ensued regarding litigation maners. No funher action was taken,

There being no further business, the execulive session was adjournsd at 1:48 pom.

Respectlully submitted,

Recording Secretary
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REFORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers®’ Pension and
Retirement Fund of Chicago

Executive Session - Official Report
Monday, October 25, 1999

An executive session of the Board of Trustees of the Public School Teachers® Pension and
Retirement Fund of Chicago was held Monday, October 25, 1999,

The President, Mary Sharon Reilly, called the meeting to order at 1:55 p.m, with the fol-
lowing members present: Ms. Anderson, Mr. Dickson, Ms, Knazze, Dr, Lehne, Ms. Nolan,
Mr. O°'Bnll, Ms. Reilly, Mr. Silver, Mr. Ward—9,

Memhars absent: Mr. Bobins, Dr. Pilditch, Mr, Saffold—3.

Alsa in attendance were Mr, Michael 1, Nehf ( Executive Director), Mr, Kevin Huber { Chief

Financial Qfficer) Mr. loseph M. Bumns of Jacobs, Burns, Orlove, Stanton and Hemandesz
{Legal Counzel).

Dizcustion ensued regarding personnel matters. No [urther action was taken

There being no further business, the executive session was adjourned at 3:13 p.m.

Respectfully submined,

s,

Recording Secretary






Movember 100 a7s 1959

REPORT OF THE PROCEEDINGS
OF THE
Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Special Meeting - Official Report
Wednesday, November 10, 1999

A special meeting of the Board of Trustees of the Public School Teachers” Pension and Re-
tirement Fund of Chicago was held Wednesday, November 10, 1994,

The President, Ms. Mary Sharon Reilly, called the meeting to order ar 10:04 a.m.

ROLL CALL

Members present: Mz, Anderson, Mr. Bobins, Mr. Dickson, Ms, Knazze, Dr. Lehne, Ms,
Molan, Mr, O°Bnll, D, Pilditch, Ms. Reilly, Mr. Saffold, Mr. Silver, Mr. Ward—12.

Members ahsent: Mone.

Algo in atnendance were Mr. Michael J. Neht [ Evecutive Director), Mr. Kevin Huber {Chief
Financial Cfficer), Mr. Joseph Burns of Jacobs, Bums, Orlove, Stanton & Hernandez ( Le-
gl Counsel), Ms, Kathy Stevenson of The Morthern Trust Company (Bank Custodian),
and various ahservers and s1aff members.
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INVESTMENT CONSULTANT SEARCH

Tonvestment Consultants Interviewed

Investment consultant candidates representing BARRA RogersCasey: Callan Associates:
Marquette Associates; Wilshire Associates; and Mercer Invesiment Consulling. Inc. were
inlerviewed by the Board of Trustees,

Selection of Investment Consultant

Following the interviews, a mation was made by Mr. Bobins, seconded by Mr. O'Brill, to
retain Mercer Investment Consulting, Inc. The motion passed by the following vote:

Ayes: Ms, Anderson, Mr. Bobins, Mr. Dickzson, Dr. Lehne, Ms. Nolan, Mr. O'Brill, Dr.
Pilditch, Ms. Reilly, Mr. Saffold—9.

MNays: Ms. Knazze, Mr. Silver, Mr. Ward—3.

ADJOURNMENT

On a motion by Ms. Anderson, seconded by Mr. ORrill, and by unanimous vote, the meet-
ing wos adjourned at 4:12 p.m.

Respectiully submitted,

A

Maria J. Rodriguez
Recording Scerelary
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REPORT OF THE PROCEEDINGS
OF THE

Board of Trustees
OF THE

Public School Teachers’ Pension and
Retirement Fund of Chicago

Regular Meeting - Official Report
Tuesday, November 16, 1999

A regular meeting ol the Board of Trustees of the Public School Teachers' Pension and Re-
tirement Fund of Chicago was held Tuesday, November 16, 1999,

The President, Ms. Mary Sharon Reilly, called the meeting to order at 9:38 a.m.

REPORT OF THE RECORDING SECRETARY

Reports of the Canvassing Board and
Board of Education to the Board of Trustees

The Recording Secretary presented the following communications from the Canvassing
Board, the official body charged with examining petitions and counting ballots in trustee
elections, The Recording Secretury also presented a copy of the Roard of Education Report
#99-1027-C02 as received by Gery 1. Chico, President of the Board of Education, report-
ing Mr. Gene R. Saffold's reappointment ta the Board of Trustees, The Recording Secre-
tary recommended the seceplance of these repans,
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The Certification Of Candidates
For The Teacher-Trustee Election On

Friday, October 22, 1999

The Canvassing Board reported the expiration of the erms of Shirdey 1. Anderson i
Mathaniel Dickson, trusiees of the Public School Teachers’ Pension and Retircinent Fund
of Chicago, On Oclober 4, 1999, petitions for candidates for trustees of the Fund were ex-
amined in accordance with the provizions of Article 8, Section 9 of the Rules of the Board
of Trustees. Each petition was signed by no less than two hundred contributors, was filed
by the deadline of Octaber 1, 1999, for the election on October 22, 1999, and was execuied
for no more than one candidate,

Therefore, the Chairman and Secretary of this Board cenified to the Recording Secretary
of the Board of Trustees that the following persons are entitled to be candidates for the of-
fice af trustes of the Public Schoal Teachers” Pension and Retirement Fund of Clucagn for
the terms indicated. They also reported that the numes of candidutes entitled 1o be placed
on the ballat shall be rotated so that each name shall appear in each position, as fur as pos-
sible, on an equal number of ballots,

CANDIDATES FOR THE OFFICE OF TEACHER-TRUSTEE
FOR 3-YEAR TERMS

SHIRLEY J. ANDERSON
Teacher/Counselor, Linne School

ROSE M. CARTWRIGHT
Curriculurn Coordinator, Earhart Options for Knowledge Schoaol

MARIA 1. RODRIGUEZ
Teacher/City Wide Facilitator, Woods Math & Science Academy

A REPORT BY THE CANVASSING BOARD
Otober 22, 1999

TRUSTEES ELECTED FOR THREE-YEAR TERMS

Shirley J. Anderson
Mana ). Rodrigues

SHIRLEY 1, ANDERSON ............1195
ROSE M. CARTWRIGHT ............. 6,357

MARIAJ, RODRIGUEZ ............. 10,652

P by e
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Rallots Canvassed
ValidBRllons 5 i mns g i 15,359
Spoiled & Unused Ballots .. ............9.670
f 1 2T R N e Mo e U S, et 25,029

The Certification Of Candidates
And Declaration Of Eleetion OF Pensioner-Trustees
Effective November 1999

The Canvassing Board reported the expiration ol the terms of Arthur Lehne, Carole R
Wolan and James F. Ward, trustees of the Public School Teachers' Pension and Retirement
Fund of Chicago. On October 4, 1999, petitions lor candidates for trustees of the Fund
were examined in accordance with the provisions of Article 8, Section 9 of the Bules of the
Board of Trustees. Each petition was signed by no less than one hundred pensioners, wis
filed by the deadline of October 1, 1999, and was execoted for no more than one candidare.

Therefore, the Chairman and Secretary of this Board certified (o the Recording Secretary
of the Board of Trusiees that the following persons are entitled to be candidates for the of-
fice of trustee of the Public School Teachers’ Pension and Retirement Fund of Chicago for
e terms indicated.

The Canvassing Board herchy approved and declared the following candidates elecied in
sccordance with Article 17-139 which provides that “if the nominations do not exceed the
number of candidates to be elected, the Canvassing Board shall declare the nominated can-
didates elected.”

CANDIDATES FOR THE OFFICE OF PENSIONER-TRUSTEE
ELECTED TO 2-YEAR TERMS

Carole B, Nolun
Edward A. O Farrell
Jumes F. Ward
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Reappointment to the Board of Trustees

94-1027=-C02
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ROAMAN A, BODINE

Col. TARID BLTY

October 27, 1889

COMMUNICATION: REAPPOINTMENT OF MEMBER TO SERVE ON
THE PUBLIC SCHOOL TEACHERS' PENSION
AND RETIREMENT FUND OF CHICAGO

TO THE MEMBERS OF THE BOARD OF EDUCATION
OF THE CITY OF CHICAGO:

| hereby reappoint Gene R. Saffold to sarve as a Trustea on the
Public School Teachers' Pension and Retiremant Fund of Chicago, with
said term commencing November 1988, and expiring November 2001.

Respectiully submitted,

o . i

Gery J. Chico
President

Omn o motion by Dr. Pilditch, seconded by Mr. Bohins, and by unanimous vole, the repons
of the Canvassing Board and Board of Education were aceepted. (My. Knazze arnd M. Sil-
v were not present ar the time the vote was faken, )
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OATHS OF OFFICE

In accordance with the requirements of Sections 17-138 and 17-139 of the llinois Pension
Code, Ms. Shirley J. Anderson, Ms. Carole B, Molan, Mr. Edward A, O'Farrell, Ms, Maria J,
Radrigitez and Mr. James F. Ward subscribed o the following constitutional cath of office.

o solemnly swear that 1 will suppors the Constiturion of the United States and the Con-
stitution of the State of Wineis, and that I will faithfully discharge the duties of the affice of
trusice of the Public School Teachers® Pension and Retivement Fund of Chicago, aceording
to the best of my abilin

The signed oaths were filed with the documents for this meeting

ROLL CALL

Members present: Ms. Anderson, Mr. Bobing, Ms. Knazze, Ms. Nolan, Mr, O Brill, Mr.
' Furrell, Dr. Pilditch, Ms. Reilly, Ms. Rodrigeez, Mr, Silver, Mr. Ward—11,

Members absent: Mr. Saffold—1.

Alsa in attendance were Mr Michael L. Mehi { Execntive Director), Mr. Kevin Huber | Chief
Financial Officer), Mr. Mr. Joseph Burns and Ms. Gwedolyn Reeves of Jucobs, Bums,
Orlove, Stanton and Hernandez (Legal Counsel), Mr. Brad Blalock and Ms, Stephanie
Grieser of Mercer Investment Consulting, Inc. {favestment Consultant), Mr. Sandor Gald-
stein of Goldstein and Associates {Consuliing Actuary), Mr. Auntone Kelly of The Scgal
Company (fnsurance Consultant), and various observers and waff members,

ORGANIZATION OF THE BOARD

A motion was made by Mr. O'Brill, seconded by Mr. Ward, and unanimously passed, to
eleet the following slate of olficers.

OfMicers:
President: Mary Sharon Reilly
Wice President; Patricia Knazre
Financial Secretary: Jack Silver
Recording Secretary: Maria I Rodriguce

A motion was then made by Ms, Knazze, seconded by Mr. Bobins, and unanimously
passed, to elect the following committee chmrpersons.
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Committee Chairpersons:

Committes on Investments: Shirley 1. Anderson
Committee on Pension Law
and Rules: John O Brill
Committee on Claims and
Service Credils: Walter Pilditch
Committee on Finance: Jack Silver
APPROVAL OF MINUTES

On o motion by Ms. Anderson, seconded by Dr. Pilditch, and by unanimous vole, the min-
utes of the meetings on Seplember 9, September 21, October 1 and October 25, 1599 were
approved and ordered printed,

REPORT OF THE INVESTMENT CONSULTANT

Mr. Brad Blalock and Ms. Stephanie Grigser of Mereer Investment Consulting Inc. re-
viewed the third quarter investment performance evaluation for the periods ended Seplem:
ber 30, 1999, They addressed questions rased by members of the Board of Trustees.

Investment Consulting Service Agreement

Mercer Investment Consulting Inc. presented the Trustees with o proposed service sgres:
ment which detailed the scope of their proposed advisory services to the Fund,

Following review, a motion was made by Mr. Bobins, seconded by Mr. Silver, and il
mously passed by the following roll call vote, to adopt the Mercer Investment Consulting
Inc. service agreement, for a 2-year term at a cost of $300,000 per year, subject to final le-
gal and Trustee review,

Ayes: Ms, Anderson, Mr. Bobins, Ms. Knazze, Ms. Nolan, Mr, O'Brill, Mr. O Farrell, Dr.
Filditch, Ms. Reilly, Ms. Rodriguez, Mr. Silver, Mr. Ward—11.

Mays: Mont.

REPORT OF THE ACTUARY

Mr, Sandor Goldstein of Goldstein and Associates presented a report on testing of the Fund
membership for complisnee with the benefit limitations of Section 415 of the Inemnal Rev-
enue Code, He first provided o summary of the Section 415 benefit limitations. He then
discussed the testing that he had performed on the individual members of the Fund based
on August 31, 1998 membership data to determine il there were any individuals whose
pension may be in excess of the Section 415 limits,

Mr. Goldstetn indicated that hased on his testing, no retirement benefits paid by the Fund in
1999 were expected to be in excess of the hmitations of Section 413 of the Internal Revenue
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Cade. The actuary recommended thal similar testing be perfonmed on June 30, 1999 mem-
berstup data 1o compare retirement benefits expected 1o he paid in the year 2000 with the
Section 415 limits for 2000,

Actuary Authorized to Test Fund Membership Data

A mation was made by Dr. Pilditch, seconded by Mr, O'Brll. and unammously passed by
the following rall call vare, to authorize the actuary 1o perform a test of Fund membership
data for compliance with Section 415 Limitations on the June 30, 1999 membership data at
a.cosl not 1o exceed 53,000.00.

Ayes: Ms. Anderson, Ms. Knazze, Ms. Nolan, Mr. O'Brill, Mr. O Farrell, Dr. Pilditch, Ms.
Reilly, Ms. Rodriguez, Mr. Silver, Mr. Ward—10,

Nuys: Mone.

(M Babing was nat present ai the time the vote was taker. )

REPORT OF THE ATTORNEY

Approval of Disability Pension of Leonard Newman

The Trustees considered Leonard Newman's request for a disability pension, Following re-
f.'iew und discussion, a motion was made by Mr. Ward, seconded by Mr. O'Brill. and unan-
mmously passed, to grant Mr. Newman a disability pension.

Request for Disability Pension of Cynthia Lyle Deferred

The Trustees considered Cynthia Lyle's request for o disability penston. Following review
and discussion, # motion was made by Mr. O'Brill, seconded by Dr, Pilditch. and unani-
mously passed, to defer a decision on Ms. Lyle's disability application to February 2000,
pending additional documentation from physicians.

Legal Counsel Drafts Policies and Procedures
for Fund Disability Applicants

Mr. Joseph Bumns and Ms, Gwendolyn Reeves of Jacohs, Burns, Orlove, Stanton and Her-
nandez repanted that they are in the process of drafting policies and procedures for disabil-
ity applicants of the Fund.

Special Meeting Scheduled

On a motion by Mr. Silver, seconded by Mr. Ward, and by unanimous vole, a special meet-
ing of the Board of Trustees was scheduled for January 11, 1999 at 3:30 p.m., for the pur-
pose of reviewing new disability policies and procedures. (Mr Bobins was not present at
the time the vare was taken. )
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REPORT OF THE PRESIDENT

2000 Board of Trustees® Meeting Schedule

The President noted Article 2, Section 1 of the Bylaws of the Board of Trustecs states that

“Regular meetings of the Board shall be held pursuant o the schedule set by the Trusizes
at the first meeting after the election of Trustees. The schedule may be amended by migjor-

ity vote,” Therefore, the President recommended the following sehedule of regular meet-
ings for 2000,

Tuesday, February 15, 2000
Tuesday, April 25, 2000
Frduy, June 9, 2000
Tuesday, September 19, 2000
Tuesday, Movember 21, 2000

President Reilly moved her repon to the omnibus.

REPORT OF THE
INSURANCE CONSULTANT

Mr. Auntone Kelly of The Segal Company reported that some of our members were expeti-
encing some customer service problems with the HMO's. Mr. Kelly recommended the Fuind
establish performance standards for the HMO's. He alzo recommended that at the time of the
renewal of their contracts we attach a copy of the performance standards for review.

Mr. Kelly reported the Segal Company is still negotiating with Social Security. separate

contract arrangements to enrall retirees who never signed up for Medicare in Social Secu-
rity. He will report further at the next regulor Board mecting,

REPORT OF THE EXECUTIVE DIRECTOR

Retention of the Legislative Lobbyists

A motion was made by Mr. Silver, seconded by Ms. Knazze, to extend Mr, Henry Anselmo
and Mr. Eugene Barnes' contract wo a two year contract, with fee increases of 13% in the
first year and 109 in the second year, The Trustees reguested that the lobbyists also furmish
written reports of their lobbyist activities at each regular trustee meeting in February, April,
June, September and November. The motion passed by the following unanimous roll call:

Ayes: Ms. Anderson, Ms. Knazze, Ms. Nolan, Mr. O"Brill, Mr. O'Farrell, Dr. Filditch, Ms.
Reilly, Ms. Rodriguez, Mr. Silver, Mr. Ward—I10.

Mays. MNone,

{Mr. Babins was net present at te Hme the vote was taken. )
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Approval of the Segal Proposal

A mation was made by Mr. Ward, seconded by Mr. Silver, 1o adopt the propoesal regarding
the annual services for the calendar year 2000 as indicated in their letter of February 1,

1994 subject to o maximum of $30,000. The motion passed by the following unanimous
roll call:

Ayes: Ms. Anderson, Ms, Knozze, Ms. Nolan, Mr. ©'Bnll, Mr. O Farrell, Dr. Pilditch, Mz,
Reilly, Ms. Rodripuez, Mr. Silver, Mr. Ward—10

Mays: None,

(Mr Bobins was not present af the time the vale was raken. )

REPORT OF COMMITTEE ON FINANCE

Reimbursement of the Contingent Account
The Commitee on Finance reported that receipted hills, cancelled checks, bank statements
and ather supporting documents covering nel expenditures of $22,774.52 for the period
from Seplember | through October 31, 1999, inclusive were uudited,

The Committee found that expenditures had been made properly and recommended this
account be reimbursed,

Bills

The following bills were presented with the recommendation that they be approved.

Accurate Document Destruction, Inc.:

16/9%  Shredding of confidentinl gy, ... R e L L L
Ameritech:

HIH99 Monthly telephone service, TE- TGS, 207662
Monihly cellular service, &1 1- 10010099, ! 195,76 242238
Henry P. Anselmo:

10/1/99  Legislative and povernment consulting, WO0=10/99 ..o, 606,68
Ardent Software, Inc.:

WSS Maintenance contract on Prime computer software, 59— 10/99 ; 48,00
Ariel Capital Management, Inc,:

1499 Portfolio management fee, 461 =000 .o i 140, 896.01
Automaltic Data Processing:

IVB/99 Payroll services, SPIB-9N 1T s st e ea bttt 91335
Baird & Warner:

1O/09S Parkang stall, SES-TOP oo ; . 490,00
Bunk of America:

WIS, Portfolio monagement foe, 4/1=6A0099 ..o Tl ; 39.481.00

E. M. Darnes & Assoclates:
101799 Legislative & govemment consulting, IVI-12E 09 75000
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Bills (continued)

Brinson Partoers, Inc.- Equity Account:
Portlolio management fee, S25-B2I09 .o 62,1505
Cahill Printing Co.:
OITHER TOITIIS. ... e o nms e eeremssasrem s ams et ssbamr et mammbos b fan e 7,17
CDW Compuler C!ntnrs, Inc.:
Computer supplics.... 3, N 306,07
Centrax Corporation :
Tope copy-of trzslee mecling. WELT oo 16.50
Chicago Mssenger Service Tne.:
DIEliVEDY SEPYIDES omvisucerecnssassssms srentsemassrt s et emt s s ssasassspaasras s 324,00
Chicago Statuwners lnﬂ'lrpnrﬂh-tl:
Mizcellaneous affice supplies ..o, 1,039 29
Copier paper... i 1,129.30
Electronic calculators, recarder & NEdBet ..o 261,95 2AMH
Concentric Network Corp.:
Intemet installotion & E-mmil box ehorees. .o s 1,138.00
CVSEL, Ine.s
Maintenance conbract on Prime computes equip., 9O-903009 588.00
Department of Housing & Urban Development:
Recerntification fees for FHUD monage, FY 63099 o 500,00
Bimensional Fund Advisors Ine.:
Portfolio managamant fee, S-G9 it 11214705
Excel Conmtainer, Inc.:
3,500 ballor box & reconfguration fEe ... iimsisisssmmssisiasiessssssass 3,080
Federal Envelope Company:
105,000 pension check emvelopes ..o 2 69850
Fedex:
Drelivery services ... Ll
Fidelity Management Trust Co.:
Pantfolio management fea, S1=B3009 i i e 46901100
Fifty-Five West Wacker Joint Venture:
Renunl Toa, SN e s b s S041556
Goldstein & Associates :
Actuarial services, GFI—BIAIIO0 . it bbbt 875000
Harris Investment:
Porifolic management foe, S25=B300Y .o iioisiiassnibsssnssssasbnaarssisi S4704.15
Hinckley Spring Water Co.:
Water purchases & equipment rantal, BRF . isssies 25470
Holland Capital Managenient:
Partfolio manogement fee, 4/0-653009 65,688.34
Irestitute of Internal Auditors:
Reference books for auditing departmient ..o e ieinis I70.50

International Business Machines Corporation:
Maintenance contract on AS400 equipment. BAG=97300%4 ...

23941
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Bills (continued)
ASMD client access WorkshOp e 1. A55.00
ASHMOD business recoveny service, SF99=0300 . 2149700

Iridian Asset Manapement LLC:
Ponfolio management fee, A 1=BA0/0 . it e s

Iron Mountain:
Computer system daily backup storage charges, B/99=999 oo

Jacobs, Burns, Orlove, Stanton & Hernundez:
Legal-aervicas, Bl et

J. & W. Seligman & Co., Inc,:
Portfolio management fee, 4F1-6/30099 s :

J. B Morgan Investment:
Portfolio management fee, 4F1=G30099 o

KPMG, LLT:
Services rendered onder the loan siafT AgREemMERR i

Lanier Worldwide, Inc.:
Service on copies

e Lt R 1,350.61
e R s s s e e i

31333

Lappley & Associates,Lid.:
o LT E g L R AR O e e

LaSalle Investment Management:
Pontfolic manngement fee, SF1-8030MD _......coveiianniininiansi s e daiis

Lincoln Capital Management Co.:
Portfolio management foe, 4/ 1=830009 i

MCI:
Monthly leng distance lelephone service, B9

MCE, Ine.:
Annual pension reciprocal processing. ...

MDL Capital Management, Ine.:
Portfolio management fee, 471 -6/ 310Ve

Mercer Invesiment Consulting, Inc.:
Investment consuliing fees, 6/99=B99 .o

Micro Network Systems, Inc.:
Kodak scanner.., R A TP e 152000
software & mmmcn:n-:c N et T [ 1

Midwest Mechanicnl;
Maintenmnoe agrecment on compuier room air cond equip, WN9

Miller Anderson & Sherrerd, LLIP:
Portfolio monagement fee, 471=-600/09 ...

Maorgan Stanley Asset Mgmit. Lud.:
Ponfolio management fee, 4/1-G/30000

Morgan Stanley Dean Witter Tnve, Mgmt.:
Portfolio management fee, 4/ 1-6/300/99

Allred Mossoer Company:

1540

2318141

187, 79243

.65

B.64T 85

244, 1000

38892610

ERL AR

1.666.36

721500

8211386

151,294 00

1.368.20

AR155

5.871.06

62.501.00

§5, 3R

13100

1448 586,00

41934596

115.896.00

09,04
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Bills (continued)

Mew Amsterdam Partners:
Portfolio management fee, 4/ 1-6/30/90

Mext Day Toner Supplies, Inc.:

Eifce JommE & s < T s v S R

Morthern Trust Quantiistive Advisors, Inc.:

Portiolio manogement foe, S-G9 ... ...t aeris

Oppenheimer Capital:

Fortfolio manugement fee, $O-B3090 e siasiassiisr st

Pension Beoelil Information:
Death cedificate service (6},

Physicians, Disability Applicants:
Examination af Lynn W Cissant;

U.S. Occupational Flealth, Ine. .o,

Examinanion of Cynrhia Lyle:

Richard 5. Abrums, MLDL S0C. s
# 11 E TR O S a Crar s oA AL

Examination of Michael Nottali:

Charles D Mullenis, MDY ... s miseinnrmns et

Pitney Bowes:

Rental of postage meter, H =1 13099 ...

Tape rolls for mail maching ....ooveeine

g Fo R o e

Right Temporaries, Inc.:

75.00

39500

241.05
B0.93

General office clerk, BAS=9719799......coccmsssmissss s s sy

Schroders Copital Mgmt. Intl. Lid.:

Farifiolio manogement fee, 063008 s

Scudder Kemper Investments, Ine.:

Ponfolio management fee, 4013009

The Segal Company:

Smith Graham & Co.:

Ponfolio management Fee. 4/ 1=8A0M ..immmimininmasissmaio

United States Postal Service:

Postoge.... b
Meter mull
Buosiness reply permit fee,

Waddell & Reed Asset Mygmit, Co.:

36,212.74
12,000.00
—400.00

Portfolio management foe, S/ 1=83NDD ... s masiss s

‘Walker Printery, Inc.:

A N R T O o L i o L D L e

Wellington Management Co.,, LLF:

Portfolio management fioe, 16009 i

William Blair & Ca,:

Portfolio management fee, dF1 -0 s

4541218
24270
158,936.1%
Q6709013

16200

SR0.00

451.9%
487160
13196103
4043200
321873

3221200

4B.61274

19781479

241121

174 05593

125,361 48
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Waoodlord Gayed Mgm1., Inc.:
21499  Partfolio management fee, AMT=GI3T9 ...oiiiiiisrssiinng srrsserasbeiinis

Bills (continued)

Zevenbergen Capital Inc.:

230099 Portfolio management fee, W I=6T30009 i et

380

Duplicate Warrants

1994

43,923.53

—139.503.00
SIS TY

The Committes on Finance reported that the followimg persons requested duplicate war-
rants in licw of the fellowing described checks which were last or destroyed. Affidavits cer-
tifying these losses and in each cose indemnilying the Fund against any liability, damage
or cxpense which may result by reason af issuing such duplicale warrants were duly filed.
Therefore, the Committee recommended that warrants igsued to the persons named below
n the amounts indicated be duly recorded in the minutes of this meeting.

MName

Amouni Number Diate Purpose
Abrams, Birdie $ 212475 U517 0201/9% Pengion payment
Armarrong, Chscar ) 1,910.98 4UE5hS 0301 /99 Pension payment
Bolion, Janie 89379 874326 03/01/95  Pension payment
Bowen, Ceal L. 508.30 320305 (END3mY Pension paymeni
Rrown, Parricia A, 97.85 169005 (Er23m9 Reltund of excess
contnbulions
Brown, Ruth |, 64 08 246820 1271594 Health ingurance rebase
Brown, Ruth J fll) B0 254222 12719/935 Health insurance rebate
Brown, Ruth J L] 13 270430 12711796 Health insurance rebase
Brown, Ruth J 145800 RIS 12719/a7 Health ingurance rebae
Brown, Ruth | 963.90 93027 121898 Health insurance rebale
Bush, Edward M 2,054 64 498751 09401 159 Pension payment
Carlson, Lucille 1,781.92 515344 IVON/%9  Pension payment
Dravis, Anpeline 10,185 80 320317 IMO1/99  Pension payment
Ihamond, Wendy 1.467.18 AFRIGE 019 Pension payment
Drinmirolf, Lillian T93.67 501555 [ Pension paymeni
Elln, Martin M. 438799 515589 16/11/9%  Pension paymen
Fewkes, Margaret M. 651,22 484468 ESAN ey Pension payment
Franklin, Joyee H. 1.367.27 515674 10/11/99  Pension payment
Ciston, Fredercka H. 994.25 499152 SN e Pension poyment
Girlben, Edna 5. 134817 20318 TEVR] 45 Pension paymeni
Gleeson, Mary Ann 2,296.90 499 15E T i Pension payment
Creenfield, Harold 140,25 485130 (LA ) Pension payment
Hazard, Thomns G,
beneficiary of lrene
E. O Connor 2.336.71 167169 D326/99 Death beneiit
Perez, Virginia 1.225.97 484723 DB/M1/99  Pension paymenl
Fins, Anne R 9.060.37 1705492 DEMS09 Refund of survivor’s
contrbutions
Frepean, Julian A, O8E.08 500103 (/o mg Pens<ion payment
Cheestinwx, Lillian M. 937.35 469090 070199 Pengion payment
Rink, Mary T. 268.67 4R5376 ORM1 5% Pengion payment
Rosenblum, Tillie 198,92 AR4TTA QR 9% Fension payment
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Sawyer, Ellen beneficiary

of Mollie K. Keer 2,674.00 171086 09/ 199 eath benefit
Tharnton, Pauline W, 61778 57277 12149/95 Health swmnce rehate
Thornton, Pauline W, 422 .80 268551 1241196 Health tnsurance nehane
Weise, Beatrice L B40.13 S00617 (A 99 Fension payment
Whittemore, Clarence D. 1.701.64 500633 [k Pension payment
Willeg, Frank 320166 501377 0940199 Pension payment
Zaltzman, Jeancie M. 696.13 484208 &1 /99 Pension paymen

Mr. Silver moved the Report of the Commitee on Finance 1o the omnibus.

REPORT OF COMMITTEE ON
CLAIMS AND SERVICE CREDITS

Pensions

The Commitiee on Claims and Service Credits repomed that applications for pensions werd
presented for persans, hercinafter listed, with the recommendation that they be approved
ond granted in the amounts and under the conditions set forth herewith.

In the cuse of cach applicant for service and disability pensions, the employment of the
teacher has terminated, the legally prescribed minimum years of teaching service were
completed and reguirements with respect to age, the llinois Retirement Systems Regipro-
cal Act (if applicable), and the Hlinms Pension Code were fulfilled,

In uccordance with the provisions of the 1llinois Pension Code, each applicant for dusithil-
ity retirement pension was declared by two physicians appointed by the Board 1o be sul-
fening from a disability which wholly and presumably permanently incapacitates himfer
for teaching.

Each applicant for o survivor's or reversionary pension furnished proper evidence of
higfher right to receive such benefits,

School or Yrsof Effective  Annual
MName of Member M. Final Status Service  Date Pension

Optional Service Retirement Pensions

Adams, Paalette .00 304600 Home Hospital Serviees............ 35400 7199 $42.39024
Allen, Evelyn ., v AOTS]  Higgins Academy. ... 27250 7/299 32966080
Allind, Toan......ocooniie.. 30456 Bogan High............ 36300 7299 3799524
Alvaree, Migdahn.. ..o 30661 KIIMET .o L2450 T90 23906

Anderson, Jewel .. 304583 Banncker 3655{] 9 4087692
Andrews, Shifley.....cocoweas 30438 King High Schoal o 140000 61699 [ 2R52.50
Armstrong, Many. .o 067G Reinberg 2y O 7299 3106896
Aslanides, Anthony ... OIS Region ONe .o 35250 BIEMD 3504344
Bakalar, Paul PRI L LR o T R R DR T/5M9 2908631
Banks, Geraldine................ 30505 Kinzie...... TNM9 5588550
Bames, Katie D ... 30731 Fenger Academy oo, RAaM09 3864900
Battiest, Carolyn M, o 30707 Harper High e TIamY 3460608

Bautista, Ruben ..o 30510 Bennto Juaree High. oo 200000 77209 36,451 44
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School or Yrsof Effective Annual
Noame of Alember M. Final Status Service  Daie Pm__loj__

Optlonal Service Retirement Pensions (continued)

Beasley, Bemadette C............ 364 South Shore A-::dcmj' im0 H1GST 2898612
Bejar. Edita M. ......coooiiciiene. 30806 - Budlong.... a2 OS50 WSS 27 104.64
Bennor, Money. ... 30709 Pickand .o iicbitimmi g 53000 T2MG. 3700504
Bemardo, Louis... 30740 Logandale... 26,000 1120/8  20,401.32
Bemry, Lucille.........cocviicnev d0T 70 Johnson .......... e 330 TI2RG 33686.16
Beverly, Lyndn , i L3550 TN 39.864.12
B Ann M. i3 35500 W2 42262 80
Black, Bestrice ... ! Melkde Classical e 37000 TANG 30 680 24
Boekar, Marilyn ... Mightingale, ....cooiminme A R080 0 TS 37,851.00
Benscheller, Ronald...... Curie High.......... . Lo 385500 WM 3967032
Batigliero, John ; e [T R R Lo NS0 240 4829080
Bouie, Geraldine L. Bing Highe o 34400 72399 47,982 84
Brelizer, Patricia Ann.......... 30667 Hyde Park Ac:d:my TS 3241992
Brouk, Carol......cc.... 3730 Saucedo.., Tge  42.397.56
Brown, Beuy ... TR Garvey... TG 4134336
Brovvn, Sherman oo 92 Fcrnwucd TS 38.750.04
Browoing, Clemenime ... 30635 Wodsworth . NEY 33 966 00
Buford, Verdean ..o 0BG Formi i TROMG 40663 6%
Bullocks, Beity........... 0776 Dewey .ﬂu::l.:ltmy W29 3967032
Burgan, Antoinete M. S0620  Johns Cm:rA-:adnmy &M 3351624
Buller, Lols............. 0808 Chicapo Voe. Cnmcrh-::mcmy ..... 37750 TR 46392384
Cage, Donna... i JOGT3 Hyde Park Academy ... 600 AANGS 3633088
CoEe, LOWIE ..oovemrvarsrensrnnr e AOGST - Marton Career Academy......o.... 38050 789 42 23520
Caldwell, Billie J. 30703 DuSable High......... 383500 TR0 4234500
Callnway, Nellle J. . S0436 Cufle ..o 215000 /99 32 848.80
Calvimones, Lilia.. 30653 Inter-America 5580 G999 2847540
Cantrnll, Judith.......o.oreieeireene J0854  GRIAIM........ocvisrin s LTS0 TG99 4035396
Carlino; Peter ... SA0631  Richards Academy . 38750 WITNS A2, 72448
Carlson, Justine A e AOTIS GnEaals e ZT300  TA9 3042660
Cara-Rivera, Francisca......... 30754 Jungman i 18TO0 BPIERM 1925832
Cheng. Delia......... 30628 Senn An..ul:ruy ; aT.550 &/TEM99 31492 68
Cheers. Sukan;.....coimnenna 0519 Stowe... A5.050  7R2M0 3298084
Cherullo, Emest A, Jo... 30435 Richards Coreer Academy...... 35800 7289 5096078
Christopher, Ronald 1., 30781 Lane Tech High ..o LS00 B4 4224360
Chrostawski, Mary Ann 0464 Cnsals e 35450 ER09 3709333
Cintron, Abigail...... ..o JM99 Region 4-3. . cicnnn D100 BIW00 524628
Clark, Valturia 30793 Shoop LARTA0D TS 3EE40.564
Clifford, William - |11 F J Muorgan Park — . A S L L
Cobb, Mary......... Lo d OIS0 ARgE L e 330500 0T 3799332
Cobe, Bermnord ... eSS Rigion | = A0250 709 4345164
Collins, Curolime ... 305830 Cuffe ... 9450 T2M9 4377984
Crmhy, Vemell.....oooemerene MY BAITY .o 3850 T2R9 4234360
Ly 12270 T ——" s vy S : I [ A3350 G50 13,555 64
Cummings, Claire .. 30543 Webste 4950 7RG 40,506,306
Cunningham, Joan.........c... . 30699 QLA Thom ... 700 TN 4224420
Cwicrtnia, Lonettn IDSRE Faraday....on a0 780 4257360
Dailey, Glorm .. .....ormcerereers WTT LoSalle Languoge .-"-l.-.ll;kuw STO0 TG 3430632
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fprional Service Refirement Pensions (contined)
Dancy. Annie O, oo Dunbar Voe. High ... 37300  27/99 4960556
Davis, Angeline Dunbar ¥oe. High... .. IB650 8199 SOEE0MZ
Diaz, Judith E.... Hartigan, ... 9% 204TEAR
Dirksen, Geraldi U1ee 3352080
b3 o O — e 366914
Dixon, Mary B, coocoviveimanenss 30619 7399 3541830
[rodds, Judy.. T20/9 3799332
Dowedell, Georgie. e 39,4700
Doyle, Thomas 1. ... Bme 6626220
[rudovilz, Mayer ... 61559 3856752
Duffic, WIlliam ...........ooovineee 30698 O IR 74359 5220996
Dunn, Ann E.... Fy Porage Park..... Af1me 4218150
Durry, JoAnna Clemente High ...... Trame 4239636
Eder, James E , Young High 7i199 3154106
Ehrenberg, Joan. ... Lane Tech High o 30450 /209 421656
Eklund, Mary E. . : Farmgut High . 27ES0 GA0MY 3463560
Elder, Charles H., Jr. A4 Carter,, 35450 TI709  48,358230
English, Thelma... .- 30559 Songhai memg lnsmlm:: WA A9 4228456
Evans, Barbara.... 30677 Cardenas... L i ! 7i2/69 3E399.76
Evers, Rebecea B, oo 30775 Curic High.... 9299 16,551.96
T S e e S | AEAE 2090471
h: Ogpden .. gf24/m9 3799428
30560 Stagg ... a9 3799330
: Herbert .. g HIPe  42,17988
Faulkner, TREIMA e veenrimserse MG SN cecvicverranerimiecssinesissin TG 4394064
Feldman, Resann.. .. 30713 Lake View High oL 31900 7009 3899792
Felwon, Myra .. L0582 Ravenswood K200 Km0 3965924
Ficdler, Karl ..... 30487 Peabody........... 700 W9 396702
Fifer, James Ir. . e J0B39  Near Normh Hig 22400 &9 4000332
Flagg, MYRIE. ... 30573 AMAURE oo 34350 /299 409868
FlCtminig, JOnG ..o smmsessemmnrmrrn IO SO £ enns s isspissmessisssisnsinasansis GGEe 44360
Font, Plutarco... 30503 Kelvyn Park High Gi19/99 15,698 88
Fox, Richard 5F. c.ouvemsossrisase 30715 Banon T 4289736
Franklin, Wilbert. e 0498 - Souh Shore Hig o G184 3967005
Froazict, LYDEHE voeerceremeen 30522 TN ceeooeresesresscssmesssnsscsrenenene MOS0 THA99 46,601.70
Frielich, Gayle._............ o A0548 Kenwood Academy ... 343500 7/2m9 3799524
Frye, Kathleen A. ........ o J0G0E  Sullivam i &5 Srgmon 3057300
Gaddi. Maria Theresit L3683 Manguette West 209 34,137 48
Gagliardi, Jean ........ 30564 Whistler.............. TP Ffamn 4237204
Gatlani. Razia.....ocien 30804 Spalding High . ... v 3093264
Caslon, ATbertJr. . ciiisiin a0 PO oo issinisbionsiiniod sssssiasssd T 67.5%024
Gutes, Longo Ir.... Collins High..., TIRISE  39,53016
Goldberg. Anito....... Lincaln Park High.. 4 TI299 3966924
Golliet, Virginia, ) Palmer .....oornsnrsnnes GARI00 G942, 18096
Lo, LT LT LT, T Washing1on . 19200 GAN99 1338336
Girnbowsks, Joseph 8., D42 Brown.. Tr/99 3799644
Cnlfin, Jubha Moel .. ; PuSable H 12399 1952364
Guilbewux, Autry.... Metcalfe ... THYS  A0T2L04
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3 F1TH = P17, TC—— | . R 12 E5 e 30500 TES. 63,668,838
Halls, Josephing ... 30688 Brennemonn ~33950 T289. 3799524
Horper, Rith...ocooceiecrersrnsos J0831 Jahar 6400 7309 37.995324
Hums, Helen ... —1 ﬁnfud}' 39.050 720/9% 42,396.12
Hemns, Karen L. e 30659 Carver An:a I-II.E 27.550 TR 32.05B.96
Haris, Leon C......oooeinrosras 30745 Spry...cocoenn- 37350 7299 4034328
Han, Resemany Ao -30771 Schrmd e 352 BMG 4333852
Hawkins, Laurencella .......... 30565 Reed . W2 4050720
Huoyes, Michael J..... H:rwr.-n H:gh TA9 3923748
Heam, Austrial M. Gape Park H:gh 288 39 66816
Heam, Barbara ... Phillips High .o ieiiineen TRRGY 4419324
Hemer, Delma.... Goudy .., TG8 2460324
HilkTobin B, 56 Gompers.... 3 TIRMS 2274108
Hillaardl, Mams H e M0783 | Richards Amhmy AR250  TRMG 3799428
Himeh, Ardene ... Lane Tech High............ 17400 G999 1836756
Holland, Iolene.... Dept. nfEarlj' Childhood. L3500 WIS 965004
Holmes, Lillian A oo Byme... MRS R et |- . i, [ (V' B R b
Huolthavs, Mormn J, .o - A078E Whilland i 200 2710096 138348
Hopson, Bodie........... et b R BT R R TEA00 TH99 26 1HLT2
Hosking, Jewel oo d0546 - O Keefe.. 25500 W89 3208728
Housten, Edward M. 3063 Mason....... e 3150 T2RG 37.994.04
Hudson, Mancy..... o 30535 Jones Magner e 000 7299 4] 06940
Hulme, Eddeen M. ..o 30823 MoCormick ANESO B9 343R22R
Hunter, Alma Jean............ 0652 Gage Park ngh 4000 AN 4043256
Hutchinson, Glona W. o JOGIE  DVEIION .o e cerrerennrrerres s esraies 33,550 R14/90 4455960
Jackson, Alberta G . 30428 I’I‘.}-dﬁr..... e dEBS0 GRS 3B 04552
Jackszon, Charlens . ociveiaiee 30792 GunSAUIUE. i 30D TH/99 3392280
Jacques, Jean ... e 30068 Dunbar Voo, High....ocicne 288500 72099 35.460.60
Jocques, Ralph M Sr 30831 Aligeld.. AT.850 0 A714/99  39.450.72
Jamink, Andrew ... e 3670 Kennedy Hi 35350 799 4074584
Jarvis, HmMn. F—— ) R T T ngh 32150  TAMA 42 34680
Johnson, A'Lelin.........ocoe . . MMTS  Fenger High 35200 T 4272516
Johnson, Lala B, oo SOT00 Subsiatie 10,050 91N 2430072
Johason, Lula M..... 30784 Edwirds. ... 3E.500 TN 4230624
Jonas, Joel G, | INTHT  Curie High... 38550 7R3N 4124724
Jordin, Lee..... 30797 Bass i 35250 7MY 4200048
Kantz, Sandm i e T R e LGS0 799 3416028
Kaesper, Annetie Medill.....ccocoiiniis 23050 6959 2715048
Kasprisin, Stephen 1. Central 0o L i 26750 GRS 3455400
Kaufmian, Sharon Pilzen Academy....... IS5 T00 TR 42.8097.36
Keating, Thomns 1. : Toain...... ; 43300 1799 6478428
Kally, Della........o..eromeies O Keeffe 34000 7AR9 3799332
LT3 T ET L —— Lane Tech H:gh LLAp000 0 Te9 37.994.52
Kilpatrick, Kathryn ... .2 Price .. 330950 6/19/99 3799488
Kolarag, Beverly.... I.}uHms : 199 40.37580
Koloves, Leoma .., Lk Moos v L0, T99. 4242396
Kostreewski, leanetie ... 30488 Hubbard High...oomem e 38700 7289 42.229.80
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Chpriopal Service Retirement Pensions (continued)
Kook, Eleanor A ......cormine Mightingale.. ..o L2030 TN 3253088
Krumiick, Leshe K Wathington High ... e 34 SO0 TR0 SRS
Kuna, Richard Foreman High e dRA00 TEED. 4156020
Lahori, Rama ; Young High... LANZ00 TATA9 ARTIETL
Larsen, Maureen Gage Park High oo 30450 /199 4255204
Levickas, Gemldine Schurz High ca34350 799 3799534
Linder, Oa B... 702199 3951456
Lindzey, Willie C 3109 1299948
Link. Manlyn GIW99 3700524
Lippa, MRV, e iesbi b 6959 3032820
Lixzio, Elizabeth ..........occouns Curic Metro High oo 36,350 T/R09 3967032
Locken, Dorothy M. Van Viissingen ... 650 T 3670504
Lockhan. Mary Lee ... Ercson ........... I5.650 77299 1799534
Loftiz, Frances M. i Shwerman .. 34800 A1990 37090424
Lucions, JoEsr (o s Gillespie....... A1000  TAMD 306TOAR
Luding, PESIOR.......ocvveeemsiasnns King High.... 20,350 6/18/99 21,1440
Lypson, Herman . - Talton, . ..orsne 35000 M0 40ETR4T
Mackel, Evelyn A 20524 Green... Lo 15800 61800 1583856
Magas, Nicholns. ... 30821 Bridpe.. A0B00 BN 39 AT032
Magee, Phyllis,, BOBIE  Helrsl sttt 3, 150 T 37,840.40
Mualum, Poul A ... 30739 Schurz High oo 36700 /9099 3790524
Mangan, Danicl J 30547 Marshall High . WIEI00 W2 4262402
Marcy, Marilyn ... 30566 Webster LAL200 0 T 4230630
Marshall, Robert ... 30762 Maorton Caseer .M::udLm}' ..2B300 6/19/99  26,56356
Murtin, Dorothy Jean .......... 30587 Hansherry.... 33950 TIWH 4239756
Martin, Toma i ST Hurper HIgh ecininannn 354500 7499 41,5850
Matiock, Jeanne .. Torynes ... 43250 T999 4237560
Mutuskn, John ... Washington ... L362000 TRM9 371995
McCarthy, Calette . J Haley Acm.tnuw L0050 TAM9 3504156
MeCarthy, Lawrence......ocve 304352 Dent... AR 32000  7iam9 37584060
MECDY, GEOTEE .ocoorpsermnesnnns MIS 10 Young .., e MOS0 TI2OR 4142208
MeGetnck, Tom..... -JD8IT  RBimeon l"‘l.n':ut ﬁl.ald:mjr 31200 TS  MTTIH
MueGinegor, Robert L. 30845 Hyde Park Academy ..., 100 72199 54,1940
MeMaonus, Russell....o . 0470 Bowen High .. LIEAD0 T99 16, 516R
MeWhite, Myma B i 30615 Gage Park High.oocooonin 33850 772099 385174
Mehta, Madhawi ... 30584 Lincoln Park High......ooo 023000 760m0 20, 149,44
Mendenhall, Catherine ..., 0682 Andersen .o JLERO Trme 3544004
Miller, James F.... . 30B30 Young High 37200 W99 42 33TE0
Miller, Susan E. 072 Ogden,,... 204000 Trae9 23 73560
M AR I0O6TA Hibbard ... 144000 G2599  [4,73492
Mitchell, Clotel . .............. 30758 Lafayette ... ... 8350 &2 3R14E0
Mitchell, Mildred ... Kershaw : M0 3700524
Mitchell, Morman... Harlun Hugh TAH9 41,450,768
Mitchell, Paul.. ety e T299 40, 343,84
Mongoven, Mar}l Ellen. AEER 1 TR T BT RN e W99 6385008
Montgomery, Joan B............ 344 Delana.......... st gl TITN9 - 3834008
Moore, Lillie ........... Roheson High......... . T 3799428
Moore, Rosemary. ... ... Henderson .......... TS 3375420
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{iptional Service Retirement Pensions (continued)
Moan, Maney oo 30726 Spalding oo IR 00 WA 4225632
Morris, Frank D, .ovoeeenn 0789 Contral OMREE coermermsrmrrmsre - d 3950 1 1/19/98 36,99528
Mermison, Frances ............. ... 30448 Fulton ... egeecdagon NIAT 3799428
Mormizon, Johanie C... Dumas CPC L 3BB00 T/ 40,383.60
Mormison, Sylvin M. City Wide ... A2T750 0 725 42344 B8
Mattles, Lour.... f T Mazon.......- 34500 7,299 40.505.28
MNeumayer, Russell R Muther High W 36.300,  FRMT 4249332
Mewcharch, Gilbenn D, ... 30815 Kelly High; e et e B9 41,343.84
Newsom, Garrison ... Van Vlissige Te9 39658 32
Michalson, Annene.. Melody Lo TU9 3449460
Nitleen, Judith...... Onahan ... T 40,854.12
Mixon. PAUBRe. o P SMAM%  21,345.00
Nudelman, Stanley........oo 308 Wells Comm. Al:u.dcm}- 299 4760340
Nunez. Luc Ellen .....coiiniiiid Bradwell... TA ek TS 42.409.20
O'Connell, Lowrence.... Curie I-Ilgh AR = 610ee 7.000.84
Odem, Robin oo TEWDICITY e ia e derebspem e b T2ee 3126228
O Malley, Eileen | e, LT P | ————— e TS 3005028
Pk, Toit T, i S It 1, ) WY 7 T iy
Parron, Beande J.. Ir. ... Garvey.... L4500 TH/99 4218096
Patrick. Mamva.......... Phillips ... 35400 G1/99  36,829.92
Pouly, Caral..... CHie Farnswnnh 43250 A0 3967032
Payne, Charlene ... Gunsaulus Ai:adr:my 5150 TW9 31,239.60
Pederren: Loretiti . i s J4A5  Mobelo i A0S0, 990 35,720.64
Peon. Dealing ... 30748 Senn Academy . 27400 WIMAS 3400836
Peskin, Evelene C.. 30450 Clemente High..... 23500 G999 3792232
Pelers, Diane...... | 514 DeDicgo Academy 29650 77190 3304404
Pirtle, Manha ........... 30650 Gape Park High........... 35400  7A299 4610784
[P -u— 1 . B [ | 37.050 TG0 46,770.96
Pritchett, June, ... Kcnm:lﬂd a\l:mh:n!:.' 37.950 W19 3958644
Pogue, Martha A .. Prosser Acubemy. .. 35,550 724 50.7%1.36
Pucei, Cathetine V. ... Mather High...... GBARS0 R0 3704504
o LT TR 10 [T PR — Bowen High oo J8800. 7289 S0.775.12
Ragonese, ATHONY .oeoenen 30462 Gollistel LoAG SO0 BAGY 5143776
Rapp, Nogeen ... Roosevelt High........ 34050 T 3799524
Rayburn, Charles.., o Ansiin Commm. Aq:.uiemm LIRASD TARY 34 13808
Read, Joan B Howlund , - . 35750 72 4010820
Ress, Constanting..o..o.... 30840 Maiher High.... 3350 KAMNY 4309408
Richard, Walter ....cowrimer J05T2 Mather High... L0450 799 3835748
Rohinson, Douglas B LA0E3T Clncago Ve Carver M:J:Jl:lny AZAG)  Ime 4700496
Riocha, Jean ... 30729 Canly & 300 AN 42244.56
Roehl, Emil L., 30714 Roosevell ngh 23050 TR 2795306
Rose, James ., 30516 Fardoy ... ILG00  AI2YT 0,259.40
Housoponlos, John 30712 Lane Tech High,...... Lo HLADD AROMO0 3T HEELG
Rubinsicin, Edith........ IGST YOURE ..ooreern s 46750 TR 42.171.50
Rucker. Charles C. ........ 36846 Curie High... e 3050 RG99 51.144.12
Rudiz, EUgene ..o dU433 - Marshall High.... e 3G 00 TS 3750524
Saldana, Dennig. ..o 0695 Lozann L4000 GEMY. 2771052
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Optinnal Service Retfrement Pensfons {contined)

Sanders, Beverly oo 30632 Wadsworth ... 24800 B9YY 3741664
Sumuels, Stephen M..... 30542 Curie High.. 32750 719 4064928
Sanders, Richard H., Jr...... 30558 Morgan Park High, A7.300 W9 4133002
Sass, RORer. v vies 30533 Kelvyn Park High.. ARASD 799 4239756
Saksann, Joun ... 0004 Oty Wide o asdnn G999 3080448
Sehipiour, Shoron.....c.... . 30735 Tilden High .o A0 W29 4125696
Schofield, Margaret.. o 19000 G999 2117544
Schwanzman, Carol. LG2G.900  TAe9 29080008
Seoll, Dons M. 39450 TR0 6585300
Serefis, Ann........ 36500 A9 3700428
Semm, RodoID oo cneciccrinas Centrml Service Cemter..o.. 36,500 199 6500208
Seshudr, Borbara .. MeCorkle ... ane RAI9TL
Severing, Shidey .. Christopher. ... W99 068G
Shain, Sheilu . 1 e WGae9 3799438
Sharma, Usha Ray ... GA9A%  2H4%5.08
Shetler, Ardeen ). ..., 1 4 3 R T e 99 42,0837h
Shimabukure, Henry T, . 30478 Durso... 619099 055548
Share, Marion G 30737 MeKay. TN AB01556
Sibley, Bety J. ... ! Culle ... TIAMe 6323530
Siedis, Thomas ... DuSuable High.... T/AOD 407296 84
Simmons, ArquillaM. .. Van Vlssingen .o JAT000 TS 4002900
Simopoulos, Magda ... Steinmerz I-Ilgh. ........ 9400 709 4034504
Singh-Sayed, Berne. ., M. Sheridan... G4R00 TR 4224456
Skogsberg, Nancy ... 7 P9 3945036
Srmthy AJEAN. ... i, 3 BEMD 42 30612
Smith, Catherine ... e A0636  Solomod ... TP 6183736
Smith, Dorothy ... 3 Tiee 2004792
Emith, Edna F.... 30536 Cather..... TI2/99  39.E19.48
Smith, Green K. 30838 Crane High.... : 81490 5450408
Smith, Mary D. oo . 30517 Tt High School e, 36,350 77199 4235756
Spencer, Loulie oo A0BFY COPIES coovicmvsiiciinaciiin 25300 /705 2043084
Spengler, Kurt A.... 30723 Farrugut High 3400 BO495 4153824
Sealzer, Patricla M., 30680 Kelly High..... 3500 720D 4239674
Stepro, Barbara B. ... 30733 Jackson... 36,050 7099 6236940
Stoller, Myron ... Se—— L7 WL I"‘arlt H:gh S ———— | i R L
Stork, John B 30836 Curie High,. et 1300 TIMGG A0 42588
Sullivan, Joseph J.. ..30809 Owen Scholastic A::{In:m:.r 1750 W9 4106496
Svendsen, Karen 30509 Seanmetz High.... G300 M9 4056984
Switt, Stwan R....... 30800 Fenger High .. 33400 T/99 4132602
Sykes, Herming.....oover 30785 HAME L. ccvcsceccerinnn 24250 WIS00 3702502
Tanner, Roberl..........coinn.a 30493 tr'.-ing..... R e DL B T 299 439044
Tort, Roben ... 0589 Stockton Traue 31,6505
Tate, James.. L A0T08  Reserve... i | WS 4144202
‘Taylor, Aﬂulph s prisass AURET I:runbm"vbc Cm'::rm:ud.nmy 14.:0{1 TH9% 4588368
Taylor, Zebedee Jr. ................ 30747 Foster Park.. w1000 TI299 4127208
Thomas, Esgie M.......... 30662 Wadsworh ... 3609500 72099 B 5,54
Thometz, Marlene A ... 30805 Frobel.... 19450  TP9 35E1820
Thompeon, Charles.........30822 Rooscvelr 27500 TH9%  3296).00
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Optional Service Retirement Pensions (continued)
Turner, Homer L. ... 30761 South Shore ."ﬁﬁl-ll'.m_l,r, e 8350 RS 3759356
Van Zile, Daniel .....occencrnnernd0B 14 Spry... L7300 TS 3141348
Vonce, Many T o SOB03. HIMON i iaanen 30250 129798 30.705.36
Vernon, Alice........ DGO Mireles ... 26550 WO 3344508
Villafuerie, Sharon AN612 Lawrence. ... 34250 T2P9 39560974
Vibancle, Diane ... 30579 Lincoln Park H 32300 TAeR 3758424
Walker-Ricks. Giur:u 0. 0531 Curie Highe s 3,000 8195 15383488
Waller, Muorgaret | Kershaw .. e MAB00 . TEL99 2REIZG96
Walsh, Thomas ... Gage l‘nrlc Hlah 300 T 4211736
Wamer, Mancy Jean... Kelvyn Park ngh 10200 70999 X S00E0
Washingion, Betty .. Ryder.... AR050  RAGAY 39 66900
Webb, Dovid V. . Milh'h:}' a5 W9 4026072
Wb FErfl . coe e s mansinnsan Reavis... 14,200 7289 15800064
Weer, Chardes. .o Ebf:hll-‘l‘l y 34600 7259 37994 .52
Wemstram, Charles M. = Hyde Purk fkﬂhlnm_l,' 28400 TR 32046.12
Wendorff, Francine ........ 30540 Fulon . 35300 75099 3799332
WEt, JORN oasarreriaes 4 Clamente H:gh 33950 W2M9 3709524
WHAE, JORR (i eisiase Roosevelt HIgh....imreeren S8 050 MY 3799438
Wilew, Betty oo Brown.....c.orvo- 25,550 TAE9 31 B9TED
Wiley, Lucille... .. Kozminsk 63N G999 3799332
Williams, Helen ... Smth 37350 299 37.28R.S56
Willinms, Jm:quel.'ln: cniaminerad 0557 ‘Morse 39.500 671999 39.670.32
AWM, Laverm e IS KRR i I L300 WS 38 BTE.68
Wimberly, Arthur J.. e J06E Carver Area H!g B 35350 W2H9  64,528.56
Winn, Roland H.. IOTTT Hefleman ... 38300 772390 39.669.24
Wolle, Jean A ... 20508 Wentworth. . I5.800 &1 3799428
Walfson, Judith 05 WMETS e st 000 G999 39074 .40
Yoles, James A. .. 30693 Harlan Coonm, .l"u.g.;u]em],- e 0000 G999 45594 249
Yates, Lottie M, ... 30689 Kelly High, Fhr ISE00  TAN9 4760472
Young, Cardl ... L3096 Amundsen High 33050 W9 36,835.20
Zagorski, James... L3555 Kelly High.,, . 16250  TAMY 4860864
Zanaita, Clare.. L.30520 Nobel........ A2350  NIGG 3967032
Zell, Robert ... 0724 Curie High...oooenasnmmennnnna 33350 78899 42 180.96
Iusahility Pensions
Crowe, Carl 1), e DI 258 Steinmelz High TR bl LAT D TR0 529 82144
[ye, Carol W, w1257 Kennedy High o 215500 472709 3312216
Gosenpud, Stuan A oo 21255 Mather High .o 29,0000 326099 30,171.48
MoKeever, Sheiln w1286 Hendricks oo XTR000 TR20M9 3098220
Reciprocal Retirement Pensions
Blakiy, Evonng F. ..cooeerooveeen P08 Collepe Teacher. . 6/1/99  50,BE0.08
Bocke, Robenn M.... 028 College Téacher., i oeg  1BETLO4
Bopghosian, Edward e FAOSE - Former Tenther i ARGS9 B944.56
Bomerme, Hary ... JFA078 Pormer Tewcher .o T 288804
Bowilen, Jomes E. .. FA0RT  College Temthir. ..o immissrmees a3 50308
Carley, Susan,.........creesn F38 11 Former Teacher 1589 112500
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Reciprocal Kettremrent Pensions (continued)

Caner, Audrey B o Regton &......o.ccoiiccivmmnacinn A THAT20. TI2M9 1946568
Chandran, Judith G. . Juarez High 253750 VARM 2732306
Cudzik, RuthE......... Henson.,...... L2BTTI0 &9 3150030
DPombrow, Richard W............ FAOT6  Former Teacher 03,2000 &S00 2EIEDE
Evans, Minnie Joe. ... Foster Park ... 307319 199 3059160
Fennelly, Marjorie.... Fonmer Teacher 104250 1509 1014360
Fitzgerald, Mary C. .. 2 Foomer Teacher .. 09.3250 &9 EHEH A2
Framarin, Armand. Julizn High,... L2T.5610 LMY 3330708
Geadel, Nancy L. ..coreeerssiiins - LK i 3T0000 7190 A1 15268
Gerace, Brigid Do ... Franblin...oovemveessssssennes 40940 720 3077388
Gianoli. John P ... Former Teache 063000  GfAN9  11,05896
Guichurd, Christine E Wadsworth ........ 14,0750 &S00 |744248
Homilton, Edgar 1. ... Former Teacher 159250 80099 1115028
Heinen, Leonn Z....ociecioniei Former Teacher . 062000 &/1590 684884
Herschonder, Marlene ...........F4047  Lovent ., e 25,3330 6100 2351160
Hodges, Esther L. Bond... M e 263670 4724009 7720460
Houck, Russell L. Richards A.:adcmy ... 324500 72w 1501876
Jackson, Jovee ety Audubon..i... L BRNS00 0 7N 4037448
[ TR R Scnn High L2958 M 91TEED
Jakaitis, Judith Ann .. F025 Bell., LMATIR 740 3950748
Johnsan, Winston ... Former Teacher . 116890 7/1/99 1495188
Kaplan, Ronabd Jo......... Former Teacher .o, 029000  FA% 463140
Katith, Mary A, i = Richards Acaderny 220690 o999 2437608
Kohn, Frederdek M. ... Farmer Teacher ... 024500 G/IA99 328584
Kooperman, Alan .. ... F3093 Former Teacher..... 030000 &/Ia0e 482952
Kosiba, Margaret L. ... FA0M8 Former Teacher .. 040000 AOM99 665172
Kotsakis, Alexandra ... ... .F4055 Former Teacher .. 024500 G299 3001944
Koulogeorge. Marilyn F . Fa069 Irving Park ........ LA7.9500 709 3544708
Krushing, Dorothy F ..o, Former Teacher ... DLOO00  6/16/09 03444
Kuchvalek, Mancy ...oooomn Hanson Park ... .o mesiesime . 33, 1250 TG AGAIT4E
Larkner, Barbara Jo... Forimer Teacher .. 012000 S/6aM0 63300
Leman, Margaret M. . Former Teacher 020000 &12/99 297152
Lenczycki. Ruth A. ... Morgan Park High, L35.3056  7/2%9 3BA0852
Lenkowskil, Donald 1 Former Teacher .o DBLSRE0 BAL/G9 462948
Lisg, Ruth E Al i 2 LOOD0 32T (320536
Leng, James W, : A Former Teacher .. 065500 92om0 376344
Long, LOTE A, ..o rmrmimeesminnd Former Teacher .. 08.9250 &NZ99 1376208
Muirhead, John'W, ... Former Teacher ..o 000000 671109 123408
Mahrwold, Lo .. creerne Wells Academy ... 38,1750 619909 37, 440068
Mecheles, Fabian.................. Farmer Teaeher ..o 0317500 T099 356040
Mesti, Mary Alice i Lincoln Park High ATRGI0 TG 403173
Nordquist, Sylvia A............. F3905 Former Tescher .. 010000 6899 | 00572
Hovitk, Framnk oo F4012 Former Teacher.. e 0L BSO0 B1S09 216000
Otto, Alan G oo JFA0B2  Pormer Teacher ..., 013500 &/1299 202612
Pithuk, Marvin L. o0 FIREE Central OfEC. .o 203307 622190 24,004.20
Reynolds, Catherine ... F4086 Cullen....coon.. 255820 RG99 26,5813
Rice, Bdoa W F3E24  Armstrong . e d 1806 B9 1441572
Roth, Patncin..........ooonme F3EEG. Former Teacher oo, L D3000. &/B/59 5500016
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Reciprocal Retirement Persions (eontinusd)

Russell. Ellen 5. F3ER  Former Teacher v -2 LGS0 RA/9S 17.860.08
Samsky, Elaing C....oooen FIBS1 Chasel i st SOIGAT OGS 3008220
Sauer, Howard.... L JFA030 Funnu.rTn’:a:h.er S02.00000  6ree 2.835.60

Sehiff. Renec................ F1879 McCutcheon... TT3a1250 0 M9 3691956

Schnarr, Mary .. F4056 Former Teacher 062000 G599 7.256.88
Sehwnne, Lois. ... FAOTS HERIRCKS . o oeeescrcacicioeicsis i A 11T TN 3B.504.52
Bl BN crvonreeisocssonre F ARG PRIEER covvenssersamranmamrinsminsrarrsr 3243930 11798 37.814.88
Sicgle. Caryl L. .. v FA002 Collepe Teacher... LOZBS00 901/ 324.00
Smart, Joan T, WS FIB30 Curts.....ocunpeneinen 220306 TAS9 2032920
Smith. Priseilla. oo FIE96 Former Teacher ..o 0000 6599 1106640
Sohn, Henry B FAB2E Former Teacher e 01,0000 61199 1.147.20
Stoper. Susan L. oo FADTE  Central Qe 30,0444 TR 2682168
Swilt, Louise P .. e 052 Howland... 20937 BIIW99 22 30060

Thomuos, Adm..nm. M.
Thompson, E‘)'nlhl-ll
Tong, Harry W

F4080 I'm'mch:::hcr L 0Te000 R2W99 2 308.68
.F40%2  Chicugo Yoc. Cmr.ﬁl:udl.,my A44333 A9 3127740
AFA001  College Teacher 1 L01.0000 4/199 330,48

4027 District L. ..ol X909 4273432
JF3866 Former Teacher &19/9%. 7.9355328

Urchenko, Helen ..
Weansiein, Elaine ...

Wedtzenfeld, Stanley C...........FA015  Former Teacher ... &1 506040

Willy, Sharon Lee ... LFa4 Fopmer Teacher . AT 450528

Yonan, Barbara R................. FAOGE  BOMEMPE i TRMS 1501416

Survivors’ Penslons

Bl ROV D onrrerrsmeenc e SYAIR i smemsrissimneieorrmivsniirsaiec |00 /399 S6,339.96
{Spouse of Horace Bell. deceased teacher)

Bowen, Amerah... A L St [Ty 1 L1 [ R B
(Spemere ﬂ_fJ.:mn.r n Emwn :Im*a.r:dpmmmerl

Billinger, Penise VA3 e L RASY . R, TR
{Spaeze of Mic hael Ih.l'm:grr f!:wcued teacher)

Reown, Johnnie ... SC316 . B, e d0LB00 TR 20444016
[Spouse of Vinginia Hm'uw dﬁ'{'am‘l‘ pru sioner)

Cotper, Cecilia M. oo BOALT | cinsiisiiiai AR 000 T | RIS 2000852
(Spoute of Allen R, Coopen, deceazed pﬂurmrﬂj

Cayzyk, Mano M. . . . ) | ) 208000 AN 962532
{Spriae oof il.-'um.-hmw C'l.J:. drfru::d _nrnmmrr!

Gerhk, Mary MeMamara...... SC320 . SO - c %11 NI i [ M e LR
{Speese of Kaviond £ f‘en'ri... dfrrr:mi‘ prnswierl

Goodtman, Menahim M. ... 5C309 . il L L ANTSOE 2IRD EANIE
[ Spranese eof Helen L. ["mdman dr:rmd pﬂurrmcr}

Humphrey, Bonme ... EVAa6 vty |+ B b L I R 7L R
(Spenese af Joseph Humphrﬂ decm.:rd r:d.:'iur?

Juckson, Ruth L.. SC313 . e e RTO0 . T 19T G
{Spinire rj_{,'.e,l‘;hm .} J'.ar:.ha.uu n‘rrm:fd_w.lu:r:.lltr!

Julien, Virgimia W, ... . s L - s d 2450 710 15086328
{Spaese af Archie M Jnheu drmmdpcﬂr:rmrerl

Kiss, Stove... o ACIT . SRR || 11| RS- - BN 74 A
(Spenere of ,'S'elrf.rh . Ki.u n’n:em{nf FEMIMEI".’

Leon. Jose M.............. 20 0t ! T e L RE S0 CBANO9 518532

{Spotse of Mummrn'l L:mr deceased prn.m:-u:'r}
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Survivors" Pensfons (continued)

Loess. CeliaE. . SBC3lE SRR - b N [t IR T 7
(Spotse af Roland J, Loess, deceayed pﬂm'a.r:en

Martin, Roben W. .. SAPERT LG24E50 0 52599 1056972
{Spouse of Velma .!' .'h‘ar.rm .—:'pm.mf _rm-nl'rgrj

Milo; Ronald D. ... OG0 BA9 1 0894E
(Sponse af June M. Milota, deceased pmn’merj

Moore, Constance E.. ~BC29% | wissisasssnenn L3S0 47199 4EDO00
{Spenese aof Vincanr J. Maare, S, decensed pﬂul’mlﬂ‘} ) ;

Muoore, James E. .. o O . s JRES0 RIS LED2064
{Spatse of Barbara D. .|'|.Frm.r.r deceased pnr:mucrj i

Maffziger, Mary L. . BTt 1 p e e OO0 BAMNE 412002
{Spowse of Eldon E Nqﬂ" fgﬂ' deceaied prn_nar:r:'rj

O'Rrien, Ruth E. | A e G0 RIS99 993160
{Sperisse of Tames E U B'nfm. dl'fta.'red :eur.lm;

Scholl, Edward B, 329 = e D650 4199 415536
IS.I'I'-rMIS-! af frm‘rh‘r H Sc.fmﬂ' dfrmtd'pﬁumurrj 1
Silva, Ana Marguez....... .. 5C304 R eetei o ot 30050 99 116TESE

{Emoese af Bengane Silve, du-manpgmum;gr}
Slaton, Rhonda... LSV43 L3050 Ff12eE 366504
{Spowxe r:y’ﬂ'nnk .':'.famn deruuwl rrncrm-}
Tumnbull, Elizabeth M.. LS04 v N1 AS0  RIT09 10,563,234
{Spoure uf Arthur N, T:rubm‘.f :.Fcrmm—l'pm:mnerj
Tumer, Ruth E... ko i Lo SRR | B o S T P B b ) |
{Spouse afﬁumﬂuld C i ruer deceased pm:lrmrrj
Wenberg, Dovid ..o 50324 | riarrrmsrmasisnreeers L3850 R/99 480000
(Spenise of Shirlee K. Weinberg, r.Fz.cM.-ﬂ-F prn m.rnrrJ :
Weintraub, Evelyn... WSCIH i, oo JOUOD0 - -5f199 173528
{Spraise of .M'ﬂ'"ﬂl.'t" “@Inrr.nub. deceased prn m'mrrj
Whitford, Eric Paul .. LBV bt G E00  AMLS94 1033720
{Miner ehild of Ruth A. .tm'mran nfecm.red ftnr.her.l'
Womack, Bobbie P 5C323 e 0000 TESS 3ZMEE
{Spouse of Rudealph V. Wonaek, dmu:rd'pﬂlﬂﬂuﬂj
Young. William B... e i bl AR Bl e e T 24000 TS TRILSG
{3pouse af{.r.:fmfdmz E !r’.lmqg, rl'uﬂ,uedpmslmeﬂ
Reversionary Pension
McBride, Martha Elizabeth. RO127 . VBN 7A/99  s3p00.00
(Reversionary beneficiary of Martha M. Mr.ﬂ‘l"fn"u'. d'e.cmﬂr.fpm“mrn}
Summary of Pensions Granted
Total Approved
Type of Pension At This Meeting This Fiscal Year
Optional service retirement PEnsIg ... .. 33 368
Reciproval service retirement pensions et T8 92
[hsability retirement pensions .. PTG 4 15
Survivors” pengions. ... 0 73
Roversionary PenEIOnS ... i b b oo et odies 1 2
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Cancellation of Pensions

The Committee on Claims and Service Credits reported that pursuant to the law, the pen-
sjons of the following persons were cancelled upon the date of attainment of legal age or
retum o service. The Comimittes recommended that the cancellations shown below be
confirmed and reported in the proceedings of this mecting,

Type of Rate of Date
Name Heason Pension Pension Cancelled
Callaway, Charita Legal Ape Survivaer 535321 T FE
Conlon, Donovan Lepal Ape Surviver 0.00 [t fer
Mostafa, Ahmed Lepal Ape Surviver 0.0 TEM0 /95
DT, Elowse E. Legal Age Surviver [EEEAS TR
Walker, Avsia Legal Age Survivor 752,18 (LI

Revision in Rate of Pensions

The Committee on Claims and Service Credits reported that changes i salary credits after
pensions were granted necessitated the following revisions. The Commitiee recommended
that (1) these revisions be approved, (2) the records of the Fund be changed accordingly, and
(3) adjustments be authorized for pension payment made prior to this date, as applicable.

Evers, Rebecea Buosiesessne INCrease the annual rate of pension fram
51655196 w0 517,1 18.24.
Wiley, BEWY ......oosicosissssissiimssissssisssnenss INETEASE the annuul rate of pension from

£31,897.80 10 $32,029.92,

Death Benefits

The Committee on Claims and Service Credits reported that documents pertaining
cluims for death benefits were examined and verified, and recommended approval thereof,

In support of these claims, the Committes reported that death benefits were for persons
whose dates of death were certified and whose heirs, beneficiaries, administrators or ex-
ecutors fiurnished proper evidence to receive such payments.

Single Payment Benefit on Death of Teachers:

Bokios, Micky {Sreven Bokios, Theodore Bokies, Helena Bokios,

CO-BERCICIUTIER) o ooiiini i R R b s s i e ks m i 5 10,000,040
Campbell, Floksie { Winderlyn Woodard, Winston Wondurd, 11,

COBEREITERITIER e piveysi et bis i toee i 10,000.00
Demeter, Gerald C. fAlicia Demerer, benefictary)....... T T s 10,000.00
Irusek, Barhara A {Jerald Minol. independent administrator) ., W 10,000,000
Geddes, Lemar (Calvin Geddes, Eva Geddes, co-afffaniz) i 1,502.70
Johnson, Ruth Ann {Theoia M. Bailey, puardian of Eric Pan! Whirford, meneor

o e R B R P e ey HLOO000
Jones, Anthony (Christie Jowes, affiant) ... 1 0 (NR0.00
Ruppen, Kenneth {Brenda Ruppert, Penefieiary) ... 5 FO OO 00
Woodyan, Daniel B, (L. Kim McDannel, beneficiary) R R 10,000.00

$ B1,502.70
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Single Payment Benefit on Death of Pensinners:

Adams, Norman M
Allen, Rose B.
Arvin, Lomoita
Baron, Willlam E
Huss, Serena B

Beltz, Morman E.
Hickner, Amo A

Rioff, Melvin
Bajda, Frimk A

Clurk, Cirpice M

Cleairy, Helen H.

Cole. Hazélene R.
Coleman, Shirley B

Colling, Michisl
Croaby, Kothleen A,

Cullemon, Lucile C.

B Albo, Esther B
Depeiynski, Eilvard
DeVry, Kathoyn B.
Donnell; Alben L

Dunne, Agatha

Ellerhe, Tnmes T
Ellis, Ruth

Evang, Charles A
Filzpainick. Regina

Feser, John E.
Fowler, Julia W,
Frome, Keith S

Gardner, James Laesier
Calkeey, Gimady

Cioodyear, Patricia G.
Gravander, Mynle T
Green, Carolyn' T
Cirmenberg, Evelyn
Hanson, James B

Hawkins. Lillan %
Haves. Bemaidine
Hayes, Mack E

Hoppersiad, Card

Tz, Muargured 13,

Jepson. Edwand C

fAlfce Evans MeWilliamy, Beneffeiary ... L Tt
(Duvid B, Allese. Walliam 5. Allen, !u:uql‘lrumn-r.l
{Luctile Srrange, benefickary)
{Eilar Lo Rartow, Huge H, Barton, beneficiaries)
(il L Bass, Clifford L Bass, beneficidries)

{Robieri E. Beliz, Swxan B Belfz, beneficiarien) ...

{Arne A, Bickner trust. Bruce P Bickner. succeisor
T2 b e B e e

[Parricin Moeckler breneftcamry) .

{danep I Bajda, Rachel Bﬂ_,f:.ru Eﬂm M. ﬂqﬂd‘.;
benrfiviaries) ..

(Jane Peck. bm.;r‘mm LT Wt sl

(Jeseph B Cleary, I, Kathleen Cleary Rlanckficld.
Manreen F. Cleiry Donovan, beneficiaries) ...

(Gary Bermerd Cole, beneficiary.. . =

{Anguiia ©. Troth, Anddres € Em;q\!m' ."lmrﬂ'u l' .‘n'{.-umr.lal.
eneficiaries) .. i

{Heverly W ﬁ;h-'nl bﬂ'rr_fu fnn]

{Rita 8. Conley, beneficiaryl....

{Tervenie M. Cullerton, dunes A, Collerion, Helew

' Connell, Parricia l.’.‘:.'H'ern'm O Melleran, Mﬂrﬁrmnrﬂ.
{ Larieis LAk, femeficary)....
{Joan Depezyrski, f.le.rre_ﬂc{ury
(oan DeViey Michols, beneficiary)
(Yelanda Donncll, benpeficiary) .

(The Cathiedie Extendion of the USA The Discess of
&t Perersburg. for the Benefir of Prince -'Jf Peace
Cerilreelie € haerehe, Jm_,l'rr ey ) L

fLavita Casem M. Ellerbe. br.rrr_ﬁﬂdnl Tt

oy Ellix, benefietary)...

Ileelioh K, Henedrieds, hr.llr_fu mer

(Mary G, Olsen, Beneficiarn)....

Idneduelyn L Fovter, Kenneth Foster, Francey Foxier,

tengficiaries)..
fAnmeite M. Dol
(Mary B Frane, Benefictary)
{Marilyn Fich Glardner, beneficueryd, =
EMary A Gilkey, DnEfICRArT) ciismiivm i msssiiiai sk

{ Werner Chmrdvens, eneficiary) .,
{Bentin L Ryaie, beneficiary) ...
[ Margarer B, Green, Marganel -4 f-rﬂ'm fm'r:ﬂﬂrm’ru
{Seyarinny Greenbere, David UMNJMFR. Sheledon |

Greenberg, bineficlaries).... rs IR
(Shiriey Hanson, Frﬂrﬁfrrl.'lnr

tAngela Michele Freeman, beneflefary) ...
{ Bermomdene Heayes, beneffoiary) 1 S
{Melnine € Haves, Michelle A Hmr': .Harn’mm .-l.
Haver, Beneficlaries) . e
flrtk € Mopprerstaid, -"."mmﬂl' H.'lnwr:rcmf
Beneficiires) | .
[Mardarar B Izze benisi)...

[l eliereter Caivfin Morressey, bemeleinry) i

5.00hHI
5,00

5000000
£ 000,00
5,000,00
5,000
£ O M

2,000.00
5,000,00
£ 00,00
5,004.00
5000 (K

5,000,00
0000
L L

500000
£ DO LK)

1, £
5000 1K

LHLEILEL]

5,000,100
5,000, (X0

R LT

e e o | s, N SRR el o T
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itinsan, Eddic B
Jomcs. Barbara M.
Junes, Cormelin B

JoBen, Archic M.

Reer, Mollic K.
Riss, Sarnh G,
Kieibich. Carol A

LaPalermo, Elizgabeth G

Focon, Marcelens A

im;ﬁﬂd, Sara ).
Manin, Wesske M.

MeKay, Isaac L.
Milofm, Jume AL
Moone, Barhara 13

Maudsy, Vieginia
Malfuper, Eldon E

_ﬂ‘l'.'nnnﬂli. Alice Mary

| Mare
Teters, Arthur

Reed, Edwand K.
‘Hoche, Trepe M,
Ruthier; Annn B,
Ryperson, James
Smpe, Florence

Schafler, Lyidia
Scholl, Sadelle B.
Scott, Duorothy B
Seeman, Emma K.
Shen, Anioine M.

Sibverstein, Berthn A,

“Snll, Fred 8

Seinkuller, Lillian H.

Slewan, Apnes
Taylor, Donald F

Telben, Rudolph ).

Toppang, Frieda L
Tumbull, Arthur N,
Tumizr, Roymaond C.
Twaries, Joseph T.

Yanderpocl, Ruth M.
Nesley, Helen )
Weinbesy, Shidee K.
White, Lena M.
Wigger. Wilfred H
Fammcr, Munan B

403

- Alngle Payment Benefit on Death of Pensioners: (continued)

(Lauis G. Jolmson, beweficiary! .,
(Booker T. Jones, beneficiurs) .. ok
(Chester £ Jones. Paseli Src-.ﬂlr Chrr.rrapmrldrrc:
beneMefartes) .o £
[Virginia W ficlien, kenrﬁnun‘} .....................

{Elten Sawyer, Francer K. Block, beneficutries)
[ Seve K BremefIEnary ] e st e
(Robert C. Kreibich, Diane 1. Kreibich, Ermr.ﬁﬂ-:-’ﬂﬂl
(Ned E LaPalerme, leneficurs) . e i
{Derrick T. Eggleston, Jose M. Ltﬂﬂ. FJ'r.l‘Nrp .H'

Egplexion, beneficinries) L A N I

{Dennis B, Longfield, beneflefary) . e
(Eliziherh 1 Wee, Angelo 1) Jones, ﬁ.‘tlr‘ Eu:gnr ﬂ

T TR Ty L s i
(Cacrandra L MeKay, Surie M. MoKy, benefiermeres]...
(Romnldd 1. Miloin, teneficinry) .. L
{duyce L Frakiin, Linda D, 5.'!‘1'-1' Hﬂrl'ﬂ'l T Tuﬁ'hl'

Jofn 5. Bailey, Jr, Benefienriesh oo e

(Renee Moundry, beneficiary)
(Mary Lo Maffeiges benefician/
(Mary Alice Walier, beneficiary)
(Cherles W. Pall, bésefician).... Lt
fArthur K, Perers, Werley W Hﬂrrr !nmr,f'r mm-:}

{Edward C. Reed, Mary B, Reed, beneffciaries) .
(Irene M. Roche triest, Jogn B Tavlog sbccersor frsted) ...
{David A Rudnen, Rebert A Rudner, beneficiarfes).....—...
(Mary N, Rynersoi beneffetaryl. i i
[(Bruce A, Saipe, Benefierdry) o b i

(Nancy Sue Goranin, berefiefaryl. .
{Edwerrd B, Schall, heneficiary),
{oseprune Micheff, bendficiary) ...
{Madrian Charlex Seemon, beneficier).
{Edward Bawea, Barbara Raica; beneficiaries).

(Felix M. Silversioin, fensficury) ...
(Flsra T Srill, benefictary)
(Rex P Sreinkuller, benefivury )
{Henry K. Stevwart, Jr. beneficfar) .
rﬂ.rmHMF'va.'rrfﬂurr Nr Pard T O, mr.fqrmlnﬁ.'mi
iudnninestraior). . 3 R

{ Pasl B, Tolberd, Miaria J Tolherd, Cieridading Tollvers,
beneficirnes) . A7 e

{Betry Beach. bmrﬂnum S

{Elizatrersy M. Tarrnkll, brnrlrrmryl

{Ruth F. Turner, Deneficiary )

{ e Tweamey Ellis, ficlia ?‘Iswm f.lﬂ!!ﬁmrr::l

(5hrrley - Hugphey, benefierry) oo
{taenrge £ Vesley, beneficiaryi ...
(David Weinkberg, bemeficiory) o -

(Girace Jeam Mell, e fTeary) ol
{Naney Clannon, benefioary) ...
(¥irginin F Mabirer; Betgfeiaryh i

5, (HHLH)
5.000.00

5000000
2. 500,00

500000
5. 000,00
5,000, L
5,000,00

500000
5,000, (K]

5, NN
5,(HHL{H)
5.000,00

5,000,00

5.000.00
3,000,000
500000
5, D00 00
7,00, 0

5 NMLLH)
5,000,060
5,000, TR
5000011
5,000.00

SAHH)(R)
5.000.00
RRLLULE
S.000.00
3.000.00

5,000,000
5, 00K F
5,000.00
5,000 THY

LLEEHRLY)

5,000, TN
hRLLIHLY
5.000.00
500006
S.ANHLIK)

F.000,00
TANKLIN]
500000
5,000.00
3, L0 00

5 AN

=420, 5041 (M
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Refunds of Contribations on Death of Penstoners:

Caole, Hazelene R. (Crary Bernard Cole, beneficiary) e e R H10.03
5 10,629.93

HReTunds of Contributions on Death of Teachers:

Hakng, Micky {Steven Bokios, Theodore Bokins, Helena Bokios, co-

T [ | T Aeiehn st e B s s AT 5 5420652
Camphell, Flostie { Wimderlyn Woodard, Winsion Woodard, 115, co-

L T e S Lt g P Y 540470
Demetér, Gerald C. {Alicier Demeter, beneficiary).. A SRS 67,802.52
Dusek, Barbara A. (derald Minal, tndependent ade strandor) Tt 62,579.29
Geddes, Lemar (Cafvin Geddes, Eve Geddes, co-afffanisl. ... 192118
Johnson, Ruth Ann (Theana M. Bailey, gﬂmﬂﬁmr of Erie Paul Whtford,

B B R oo it 43,820.80
lones, Amhony {Christine Jones, @At i . 1304188
Reynolds, Jeifery E. {Michael B. Reynolds, independent adminisirator) ..o, 6157057
Rupper, Kenncth i Brenda Ruppert, Benefiefary) ...... - 6262001
Sawzinger, Palzy (Michelle Satzinger, Paul M. Sarzinger.

C BERETICIEITEE) cercaam e e o opim s msisiambmembi : 536234
Woadyart, Duaniel R, (L. Kim MeDannel, Beneffetiry) . oo aiedees _&M

5448,180.26
Grand Tatal of AN DERH BENETS. w-..ocrveervoereaetrsersesiossssisssssosssrssmsssrsinmsmserseses $964, 41259
Refunds

The Committee on Claims and Service Credits reported that documents pertaining 1o
claims for refunds, listed herewith, were examined and verified, and recommended 35
proval thereof

In suppon of these claims, the Commirttee reported that (1) the refunds of separation from
service were for persons no longer employed a5 members of the tesching foree, (2) refu nds
of contributions for survivar's pensions were for members with no eligible survivors atthe
time of retirement, (3) refunds were for excess contributions, and (4) refunds were for
creditable service withdrawn.

Refunds afe Resignution of Regularly Employed Members and Separation from Service of
Substitute and Temporarily Employed Teachers:

Allen, LaSharn, .o & 21056 Bradiey, David Lo, flerenoo..n, 3,612 80
Almanza, Martha M. ... 2022851 Brooks, Rose ..., 43.33
Alonse, Pedio R e 39,5425 Charlotien, Enngueia............... 12,3038
Alzacsa, Ahcdeliliah 3547088 Chopro, Anil A...... k: 12,0504
Amard, Linda A, i (M1 ColOn, ATV .o rmermsiosieereissrenss 397.05
Andermani, Robyn ... 2.575.23 Countney, AW i 6B.6Y
Ancnyun, Chigosie B 262.81 Cox, Reberen E, #2260
Baldridge, Mark. ..o i 393606  Craig. Dwight D, . 2,369.86
Ballew, HOMIE ..o 1B 22948 Curtis, Emily.......... G 244 58
Baradiulie oo L1641 Danzy, Curts I .o 18,462.12
Barrera, Munbel ... 2142010 Daviz, Elizabeth.. .o, 232236
Blucher, John ..., 9926 Daviz, Jeanene Little............. 47400
Block. Babeue C. 49.63 Dickson, Jana. .. e Ga000
Blusini, Sandra L. ... - 29 22581 Drickson, Jana, ..o - [,629.79
Blumenthal, Beme Z. ..., a2.n7 Direessen, Angela ..., 1,240.56

T
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DuBreuze, Cordy-Unel ...

Pkl Amanda M. e
Falie, Roosevelt .............
Ponythi Andrea E. ..o ooveciasians
Franklin, Rashone. ...

Hinkamp, Gretchen .
Hodges, Onteal A, ...
Hitghes, Wakter 1. ....ooooeniocsicniiiins

Johns, Camranen
Jones, Renee
MY Tahn g, oo
Knight, Ollie Moz ...

Lino-Rivera, Mani ..o
Lusk, Colleen. ...
Lysakowski, RBarba
Madden, Vezia €.
L TR T e v

Manning, Jennifer. ...
McCutchen, Thomas.......

Meliee, LaVeme, ...

Melatosh, Deloris. ..o
Michelop, bR e i
Miller, Juanina.....ooocisiene

Mérenn, Lisa ...
Mullins, Jennifer..
Murray, Koren M. .o oo

ewsom, Melvino..............
Peliwo, Cheryl LaVon |
Pendleton, Marcus ..
Perking, Countiss..... .
Betoven Todi Lol

17,6000 24
2,653,460
5,130.64
2,514.10
2,938,16

56,364,52
17.325.23
710,10

5 807.47
1,050 &2

1,239.87
1 A45.40
7.426.92

7443
2472.75

12,317.02
1.960.00
2083161
113756
4,340.07

739944

| A6 64
12,462.54
921,45
10,228,15

9, 684.50
5620
15,6450
BEEA]
£33.39

410,80
20,394.93
5.668.57
1:,032.25
163348

A

1999

[ MY ERLEE T, e ——— 2601124
Randhawa, Aviar Singh ... 6,177.80
Richardson, Keleen. oo 281538
Rivern, Giberto ..o 651772
Rodriguez, Moximim ... 12.443.43
Rosario, Mari Lo vewissisiio 804344
R, Ml 16, 86358
Rune, Raul.... 12.212.10
Sajna, Lynne..... 14,85%.45
SamorajEhkl, Tamb .. civeemssim— 18,071.32
Schideman, Lesen....u.iaiin f886. 70
Soglin, Loig ..ovens 408.72
Spillane, Susan .. 5,730.52
Seocksiell, Regan ... - 1.925.03
Swenson. Kimberly . 244543
Taylor. Charmyne Voo | 0 6/ 34
Tellado, Ruben | ... 12,627.89
Trotier, Joe L 7.420.61
Turner, Barbara,.... 47,733.63
Tumer, May ..... 2,194
Varisce, Dorohy.. TRt 4,891 83
Virk. Bhupinder...........coooooe 8,941 .44
Vizuete, John 5. 4,160.25
Wallnoe, Vermila ... 317982
Washington, Chiquita ¥ 19.122.53
Weber, Clafre M. i, 2.008.08
Whitmam, Lssio... 1,462.62
Williams, Benecia.., 315310
Wilson, Phyllis..... : 2.552.39
Wilzon, Phyllla L. ....coiomiiicniic. 887917
Woalfalk, Kimberly......cooviven 548713
Zobel Janct Bo il _ 17667
S862 550,68

Refunds of Contributions for Survivors' Pensions for Members With Mo Eligible Survivors at

e Time of Retirement:

Adames, Marva M.
Dartiest, Carolyn M.
Heasley, Bemadene
Beck, Sherman G....

Krooks, Jacquelyn M. .o
Brooks, Wanneita 5. ....ocvoreneen
Brown, Patdcia A, .
Buckley, Glorin...... ;
Bulord; Verdean.. ...

Calvimontes, Lilia ..
Ciirey, Jeanne M. ...
Dahlin, Curtis 1.......
Pancy, Anme O, ..., .
Brvis, Angeling ..o

5 92071
792876
B,761.24
1.358.24
851867

502311
9,750.51
785094
2ETOG
B4l b

Ta3n1T
10,E56,11
12,192.76

9.362.39

9,532.51

Digeg, Willle Fo.ceceemcinrenisens 311651
Dixon, Evelyn M. oo £.259.56
Douglas, Arlene I BA475.16
Dunn, Ann E.... is R.O88.34
Falbo, BOse itk 223576
Feldman, ROSAAN co.oeienanrmiosiaess- 820807
Felton, Myra J. R.57337
Fennelly, Man 799,06
Frye, Kathleen A 7.909.64
TN 267 P o 811675
Hamplton, Brmestine oo B,945.08
Hurt, Rosemary Ao ..., 0,038.34
Heam, Austnal N ... B.519.73
Hermann, Amhur....cooen. BA13.75
Holthaus, Norma L oo 753.73
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Hudson, Nancy ...
Hunter, Almn Jean .
Jocko, Alta ..
Incques, Balph M., Sr.
Johnson, Lula B. .00 o

Juska Elizabeth B ... ...
Kaz, Rabermai.. ...

King. Man L....
Lahon, Rama..
LoVille, TAmam ...,

Lenkowsks, Donald J. ..............
Lippa, Mary ....,...

Maler, Ins M, .
Martin, Dorothy
Matwaska, John, ...,

Maximo, BEsther H, ...
MecGlathlin, Frm.lem:k
MeWhite. MymaE..... ...
Montgomery, Joan B. ...
Muomson, Sylvia M. ..

Mesti, Mary Alice ...
MNuner, Lue Ellen
Pauza, Lauryne E
Perry, Hazel P ...
Poecei, Catherine V

Riback, Barry H. oo
Robinsan, Robin .o

Befunds of Excess Contributions:

Andreasik, Naney .,
Benctics, Leshe F ..

Booard of Education ., .
Browning, Clementine © .
Rulord, Verdean..............

Carey, Jeanne M. ...
Carhno, Peter...
D, a\ngtllm: =
Dianweidehe, Ehnﬂl:n:
Doyle; Thomas J,..............,

Giddings. Robern.. ...,
Harris, Helen
Harris, Helen . 17 ot
Hersehander, MII.I"I:HJ.'.' -
Hickersun, Bonnie 1, ..

Hillard, Dorris H.....
Johnson. Lula... A
Johnson. \'r'lllir.t‘ Jr. g

Keating, Thomas t. i
Leanard, EvaM. i

Levin  ARBUE it
Magas, Nicholag ...,

109216
837286
3.740.56
10,195.16
1, 142.67

8960850
6,020.93
861415
11.112.83
473325

245470
551318
8053 89
B.EE.01
9.737.07

557.99
9.362.05
B.600.57
E.617.82
900972

873230
9.077.70
3704006
B.098.60
B.240.38

§,389.85
781118

SE.E9
690,27
205332
A0 dd
52941

WIT 54
£35.93
551235
473,00
5275

3.3
55125
26,25
145.00
1987

496,65
551.25
316,03
HRS5.92

£2 64

165 51
5lE43

a06

Rothlfuchs, Anne T. e ceeiccsarisn 10,109 57
Scott, Doris Mitchell 11,508 80

Scofl, Willic E.......ooccvevrenvinenians 074348

Bhechy, JOUN ... essssrenns £,747.54

Shore, Manon G, ..o s 933572
Sibley, Bebty J. i 1062327
Simmons, loceylnF 9 075,656
St ol T A o s i £.44727
Smith, Barbara B ... &, 166 Th
Smith. Murline.. 000921
Stewarn. Amold. THIT1
Stork, John R, ... £,247.78
Stubbs. Oliver Lo 924182

ToyIor, Leolh.......cooermerssssnsins [ANEIED

Thoms, Sammie L 10,285,786
Thompson, Cynthin L. ... 8,674.25
Thomis; Betly J.i.ciivnciime 830809
Turner, Elaine M. ... §.409.54

Vance, Mary B 757047

Vaughns, Larcenn , £,533.14
Vewtmmis, Elgn A . 875575
Vergara, George AL oo, 7,887.72
Webb, David V..o 9.321.01
Williams, Jocqueline H. ... §.204.58
Wilson, LeLa P, 153381
$657.37121

Maiter, Iris M........ — 53052
Marshall, Shifley ... ... 31150
Matlock. Jeanne P oo, 45045
Moore-Smith, Mae R 15.96
Muorrison, Sylvia M. . 55133
Mecheles, Fabian,......... 476
Mewchurch, Gilben [, . 54041
Olsen, MY A, oo 49663
Rothfuchs, Anne T o bl S0
Scott, Dons Mitchell 7074
Shore, Marion G. ...... 67447
Simmons, Jocelyn F. Sl 4
Smeriglio, Elizabeth 5.. 77841
Smith, Green K.... 74434
Smith, Murine........ooooooiin 25320
Stock, Rochelle..........., , 752
Tumer, Elaine M. === 8245
Winn, Raland H it 51828
Wiight, Lewis E........ooooveeremsines BT0.40
Woight-Miller. Mildred............... 7384
20,513 Th
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Refunds afe Creditable Service Withdrawn:

ey, Jeanne M. i 9 35740 Munez, Lue Ellén ... 1,235.25
Cossman Herbitman, Judith A ... 319.93 Rothfuchs, Anns ... 30,91
Dinwiddie, Christing H.....cccoouue. 2.992.67 Smeriglio, Elizabeth 5.......cvre, 2.202.04
LaRusso-Fickand, Constance E.... 212.50 5 428280
Momizan, SYIVN ..., 1.109.78

Grand Total of All Hefunds...... $1,550,257.43

Outside Time

The Committee on Claims and Service Credits repored that affidavits, or other evidence
altesting 10 or certifying service in the public schools of the several states or in schools op-
ersted by or under the auspices of the United States outside of the City of Chicago were
presented for the persons hereinafier listed.

The Committes recommended that the service deseribed be approved for pension credit
provided that the last five years of the member's service shall have been rendered in o po-
sition covered by this Fund, the State Universitics Retirement System or the Teachers’ Re-
tirement System of the State of Uhnois; o maximum credit of ten years shall be reduced by
credit for such service validated by the State of Hiinois und three-fifths of the term of ser-
vice for which an annuity 15 gronted shall be in the public schools of the City.

Name School Service Yeors
Bahner, Stanley Lo R o 1 1] g |11 PRSI B[ T ————
110 21 R Bewen High........... . Teaching......

Eichelberger, Bremnda 0. <Hyde Park Academy ... Teaching....

Foster, Javerlyn V. ... oJulian HIEN oo oo VRN
Lasky, Edwand 2. oo Kehvyn Park High..ooon Teaehing o ecnnnssnisnmsasranan:
Ludwip, Mary Anf ..o sV IEREE sy o TR e csiseiisisnransan s
Rewan, Joseph ... - Englewood Aciubemny ... Teaching....

Sohlesinger, Lo . Roosevelt Higho.... ... Téaching,....
SUITNEES, SHAPGR oo il withe Camm. Dk Teaching.
Thamms, Willie E. e Wt Pullman .. TeRCRINE < nicmie it

Womack, Lotic ... R : 1,11 T Jees YERICHANTIE .
.2 ] I T T E R e BOGME Loiirinsici praseniinsimniesainios s TS HATIE

Dir, Pilditch moved the Report of the Committee on Claims & Service Credits to the omnibus,

REPORT OF COMMITTEE ON PENSION LAW AND RULES

2000 Legislative Proposals

I. Provide that all earnings under a member’s cmployment agreement be pensionable.

ha

Provide that the automatic sanual increase be extended 10 annuitanis upon retirement
rather than waiting until the age of 61,

3. Provide that optional service may be purchased [or any official leave granted by the
employer and any absence due to pregnuncy of o maximum of three years.
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17.

Provide that the Sute of Hlinois have greater responsibility m funding the Chicago
Teachers' pension fund,

Provide for an ad hoc increase for pensioners such that cerlain monthly pensions
would increase by $.25 times the number of full years of service times the number of
full years on pension.

Provide for on increase in the rate of automaric annual increase 1o 4% from 3%.

. Provide that the number of years used in the calculation of average salary for pension

purposes be changed fmom 4 years to 3 years.

Provide for a reduction in the number of years of servive required for early retirement
without discount from 34 years to 30 years,

Provide for a “5+5" early retirement incentive program for the upcoming year,

. Provide for additional benefits to those mambers who retired under the “54+5" early

retirement incentive program enacted in 1993 under Public Act 88-85.

. Pravide for changes in survivor's pensions that began prior to December 31, 198610

the 50% minimum.

Provide for an increase of $15,000.000 {or medical insurance rebates to pensioners
for an annual limit of $40,000,000.

Frovide that pensions shall not be suspended if a member is a full-time employée
warking ouside the Chicago Public School system.

Provide that upon death of a pensioner his estate be paid o refund of certain employee
cantributions that exceed pension payments received by the pensioner.

. Provide a minimum pension of $16,000 annually for teschers retinng with a mini-

mum of 20 years of creditable service in the pension fund, Also provides for 3% su-
tomatic annual increase each year,

Provide that unused sick days an rermination of service be increased 1o o maximumof
315 days for use in compuling service time {or pension purposes,

Provide for elimination of the 2.2 upgrade cost to those reachers with 30 ar more
vears of creditnble service.

Mr. O'Brill moved the Report of the Committce on Pension Law & Rules to the omnibus
as amended,

REPORT OF COMMITTEE ON INVESTMENTS

Purchase of Securities

The Committee on Investments reported that securities described herein have been purs
chased for investment by the Fund's investment managers. The Commitlee recommentded
that the listed securities be reconded in the proceedings for this meeting.



OPPENHEIMER PURCHASE OF STOCKS
August 1, 1999 THROUGH Scptember 30, 1999
NO. . PURCHASE COMMISSION COST FER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST

16,300 #HEORG BANKBOSTON CO  08-02-99 MERRILL LYNCH PIERCE (1.0 978.00 47.26 TI0302.14 0027
25,000 #REORG WALT DISNEY CO 08-02-99 CORRESPONDENT SERVIC 0.06 1,500,040 27.81 655, 25000 L7
27000 #REORG WALT DISNEY CO  08-04-99  CORRESPONDENT SERVIC 0,06 162000 26.62 TIRB0TS0 G007
16,300 BELL ATLC CORP COM 8-31-94 WILLIAME CAPITAL GRO 0.06 97500 6196 1,009,998, 53 0,024
21,300 FHLMC VTG COM 09-17-99 FIRST BOSTON CORPORA 0.06 1.278.00 A2.07 1,105, 03988 a0l
22000 KROGER CO COM 0B-31-%9  CORRESPOMDENT SERVIC 0.6 1.320.00 2331 S12820.00  0.000
20,000 KROGER CO COM 09-20-99 MORGAN STANLEY & CO (.05 4,500,000 2605 2,334 50000 0,000
14,000 MCIWORLDCOM INC COM  08-10-99 DONALDSON LUFKIN & ] 0.00 0,00 7582 1,061,529.00 0,00
13,500 MCIWORLDCOM INC COM  (9.24.99 MERRILL LYNCH PIERCE .00 (00 T6.00 1.026,000.00 (.00
300 TENET HEALTHCARE CORP  09-16-99 HERZOG, HEINE, GELYWL 0405 1, 300,00 16.83 50M,939.00 .00
3100 TIME WARNER INC COM (8- h5-949 LEHMAN BROTHERS INC 0.06 186,00 fiLE | 188,51 1.00 0.002
22,000 WASTE MGMT INC DEL CO 08-04.99 WILLIAMS CAPITAL GRO .04 1.320.000 2344 515.570.00 0.000

30,500 10,457.267.05

WADDELL & REED

11,000 SCHLUMBERGER LTD COM  (9-20-99 GARDNER RECH & CO. 0.05 550,00 630l B3, 096.80 0.001
5,000 SCHLUMBEHGER LTDCOM  (09-2]-99 SMITH BARNEY INC [HRE3T F00,00 63.06 315,300.00 LN
10,500 AMER HOME PROD CORPC  08-06-99 MERRILL LYNCH FIERCE 0006 G30.00 44.51 467 387.55 0,020
12,100 AMER HOME FROD CORPC  (8-13-99 CORRESPONDENT SERVIC (.05 G500 41.20 498,555 09 0,022
24,600 AMER HOME PROD CORPC  (9-00-99 GOLDMAN SACHS & COMP 05 1. 230,00 39.03 960,017 46 0.023
5300 AMER ON-LINE COM 8-05-99 LEHMAN BROTHERS INC 0,05 265.00 BLOG 424,265 00 0,000

51 Jaquiasay

&0t

B561



WADDELL & REED

N,

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

FURCHASE

COMMISSION

COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST  ONCOST
42900 BAKER HUGHES INCCOM  09:23.99  LEWCO SECURITIES 0.05 2,145.00 2882 1,136,25359 0015
51,500 BAKER HUGHES INCCOM 092499 LEHMAN BROTHERS INC 0.05 257500 252 146859975 0016
12800 CARDINAL HLTH INC 08-02-99  SMITH BARNEY INC 0.5 640,00 69,67 89183360 0.001
6,600 CARDINAL HLTH INC 080399 SMITH BARNEY INC (i 330,00 .96 46174986 0001
6700 CARDINAL HLTH INC 08-12-99  MONTGOMERY SECURITIE 005 335,00 6443 4167162 0001
2300 CARDINAL HLTH INC 08-13-99  MONTGOMERY SECURITIE 003 11500 6411 14744702 0001
1600 CARDINAL HLTH INC 0B-16-99  MONTGOMERY SECURITIE 00§ 8000 64.15 102.647.68 D001
7200 CARDINAL HLTH INC 091699 BLAIR, WILLIAM & €O 003 360,00 5844 42076296 0.001
9,300 CARDINAL HLTH INC (9-16-99  BERNSTEIN, SANFORD € 005 465,00 57.16 S360195  0.001
75300 COMCASTCORPCLASPL  09-24.99  SMITH BARNEY INC 00 000 WH 25437947 0002
32,100 COMCASTCORPCLASPL (92899  BEAR. STEARNS, SECUR 0.00 0.00 3150 L7SAS000 0002
6400 DEERE & CO COM 080999  CORRESPONDENT SERVIC 005 320,00 39.45 25246768 0022
2200 DEERE & CO COM 08-10-99  CORRESPONDENT SERVIC 0.0 110,00 3845 8450550 0022
15400 DELL COMPUTER CORPCO  08-03-99  INSTINET 004 63200 39.78 62859352 0000
12,500 FOREST LAB INC COM 09.24:99  WEEDEN AND & CO a0s 625.00 4281 SI5,14375 0000
7000 FOREST LAB INC COM 09.27.99  WEEDEN AND & CO 0.05 350,00 4305 0135000 0000
5700 FOREST LAB INC COM 09-26-99  WEEDEN AND & CO 0.05 285.00 4327 2665553 0.000
6,300 FOREST LAB INC COM 09-30-99  BAIRD, ROBERT W & CO 0.06 378,00 41.98 206448219 0.000
6,300 FOREST LAR INC COM 09-30-99  BAIRD, ROBERT W & CO 0.06 TR0 41.98 26448219 0.000
SHOU0 GOLDMAN SACHSGROUPI  09-24.9%9  LEHMAN BROTHERS INC 0.06 3,534.00 62.01 31,652,55392 0007
25,700 LOCKHEED MARTIN CORP OE-11-99 SMITH BARNEY INC 005 1. 285101 3589 J24.978.98 0.024
21,000 MOKESSON HEOC INC 0O Ar-23-99 PRLUIDENTIAL SECURITIE 005 A0 3108 652, 707.30 0,007

Q1 PQuEAOH]
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WADDELL & REED PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

N, : PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 1S5UE DATE BROKER FERUNIT EXTENSION  SHARE LOST ON COST
66,100 MCKESSON HROC INC COM  (9.24.99 PRUDENTIAL SECURITIE 0,08 3,305.00 A0.03 1,984 88145 0.0a07
146,700 MONSANTO CO COM (9-24-99 MERRILL LYNCH PIERCE .06 BE02.00 3475 5,008,279,77 LV iES
27900 ORACLE CORP COM (-1 5-99 GOLIMAN SATHS & COMP .00 (.00 41.83 1,167,083 27 0.000
2300 ORACLE CORP COM (- 1648 GOLDMAN SACHS & COMP 0.0 0.00 4197 516,250,685 .00
15400 ORACLE CORP COM 8- 7-499 GOLDMAN SACHS & COMP D.0a 00 4348 BOL 021,200 0.000
3400 ORACLE CORP COM O-2099 GOLDMAN SACHS & COMP 0.00 {00 4354 148,041.78 0000
3700 ORACLE CORP COM %2299 INSTINET o 148.00 4425 163,729.51 0.000
2700 ORACLE CORPCOM M-23.99 INSTINET 1.0 14800 4532 167.685.48 (1.0
30,400 PEPSICO INC COM 4-31-99 BEAR, STEARNS, SECUR B.03 2,520000 307 1.722.374.64 0ms
ATED0 PEPSICO INC COM 080199 BEAR, STEARNS, SECUR 0.0% 1.890.00 I3.96 1283 B2 08 0,015
1,600 RAMBUS INC DEL COM 08-19-99 LB MORGAN SECURITI R .00 8425 Bl 2649 60 0.000
S9N RAMBUS INC DEL COM (18-20-4 LR MORGAN SECURITI 000 .00 8618 S8 43250 LT
5,WH RAMBUS INC DEL COM (100 55 1P MORGAN SECURITI 0.0 0,00 .74 738,000 37 0000
T RAMBUS INC DEL COM 9:02-9% J.E MORGAN SECURITI LKLY 0.00 £5.71 JO9.93T.10 {000
15900 RAMBUS INC DEL COM 9-24-95 INSTINET oM LELRE 7635 1.214,00270 {1000
16,000 RAYTHEON COCL A COM (19-200-9% GARDNER RECH & CO, D5 SO0, 00 48:71 TT9,326.40 G016
14,400 SCHERING-PFLOUGH CORP 049-25.9% ROBINSON HUMPHREY/AM 005 TH.00 4267 613, TO2.08 L
D00 USX - MARATHON GROUP (9-07-0% LEWCO SECURITIES .06 01, () 31.56 M7, 160,00 26
5600 USK - MARATHON GROUP 190899 ABN AMRO SECURITIES LR 336,00 399 179, 164,16 {1126
10,000 USX - MARATHON GROUP 059-13-9%9 CORRESPOMDENT SERYIC i0e LERIEEY A2.05 320,533.00 026
13,700 USX - MARATHON GROUP (19-14-99 CORRESPONDENT SERYIC TS B22.00 J2.06 438, 18090 (L0216
26,500 USX - MARATHON GROUR (r9-1 509 CORRESPONDENT SERVIC LEL 1. 590.00 3093 B, 15030 (026

0] JIG0IAA0N]
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WADDELL & REED

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

N, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSLIE DATE NIROKER PER UNIT _EXTENSION ~ SHARE COST ON COST
10,200 USX - MARATHON GROUF  09:16:99  CORRESPONDENT SERVIC 0,06 612,00 ETAIE] R674578 D026
4200 USX - MARATHON GROUP 09-17-99 CORRESPONDENT SERVIC 006 252,00 1199 134,341 62 (.06
10,400 USX - MARATHON GROUF 092099 CORRESPONDENT SERVIC 0.06 G400 3199 33265024 s
7700 WARNER LAMBERTCOCO  08-12-99  MERRILL LYNCH PIERCE 0.05 JB5.00 62590 458, 330.00 0.012
B.100 WARNER LAMBERT COCO  (6-19-30 BERMSTEIN, SANFORDC (.05 40500 64.05 S18.805.00 oz
1,035,100 42,374,887.27
BRINSON PRTNS EQUITY
15600 CENT & 5 W CORFCOM (B~ 1 1-99 PAINE WERBER INC 0.06 [.536.00 206 S64,736.00 0078
2800 CENT & 5W CORPCOM 0g-12-99 PAINE WEBBER INC (05 140,00 2170 60,745.24 0.080
00 CENT & 8 W CORP COM (8- 16-894 PAINE WEBBER INC 005 4000 2154 17.234.00 0080
1,000 CENT & §W CORP COM (8-17- PAINE WEBBER INC 0.05 .00 2143 21,425.00 081
3600 CENT & 5 W CORPCOM Ds-18-9% PAINE WERBER INC 006 216.00 21.56 T7 B85 (.80
2400 CENT & 5W CORPCOM (1R-23-594 PAINE WEBBER INC 0,06 144,00 2206 5294232 0078
500 CENT & 5W CORP COM 03-26-9% PAINE WEBHER INC 0.05 2500 2254 11.470.40 0,075
2,000 CENT & 5'W CORP COM 04-30-99 PAINE WEBBER INC (i 1201000 Pl 46,370.00 0.075
4,800 CENT & 5'W CORF COM (8-31-99 GOLDMAN SACHS & COMP .05 240.00 280 10841696 (076
21,500 CENT & 5 W CORP COM 0a-01-99 GULIMAN SACHS & COMP .05 1.075.00 279 400,034 45 0076
4400 CENT & 5'W CORP COM 0802549 GOLDMAN SACHS & COMF (.05 220.00 2243 G, 67000 07
1E00 CENT & S W CORP COM 09:08-99  GOLDMAN SACHS & COMP  0.05 190.00 2229 £471150 0078
B0 CENT & S W CORF COM 9-1089  GOLIMAN SACHS & COMP (105 40,00 2230 1784000 0078

0] SGUIADN
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BRINSON FRETNS EQUITY

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO. PURCHASE COMMISSION COST PER TOTAL YIELD
OF 5118 ISSLIE DATE BROKER PER UNIT _EXTENSION  SHARE COST 0N COST
TA00 CENT & 5W CORP COM {14 3-89 GOLDMAN SACHS & COMP 005 120.00 2230 53,520.00 078
2800 CENT & 5 W CORP COM 091 6-9% GOLDMAN SACHS & COMP 005 140,080 22402 6] GRG0 007
2,500 CENT & SW CORPCOM (15-23-04 GOLDMAN SACHS & COMP 005 125,00 21.75 3437525 0.07%
5.100 CENT & 8 W CORP COM 092499 GOLDMAN SACHS & COMP 005 25500 2135 104, 9055.00) 0,080
4,700 COMPADQ COMPUTER CORP 08-10-99 LEWCO SECURITIES 005 235.00 2234 104,550 | Be 0.004
5600 COMPAQ COMPUTER CORP  08-11:499 LEWCO SECURITIES 0a 280,00 IE55 126,283.36 0,004
7,900 COMPAGQ COMPUTER CORP  (8-12.99 LEWCO SECURITIES .05 500 2338 18471464 0,004
12800 COMPAQ COMPUTER CORP  (8-13-99 LEWCO SECURITIES .06 ORI 2322 297.231.52 0.004
2700 COMPAQ COMPUTER CORP  08-1699 LEWCO SECURITIES 005 13500 23.37 63,100 43 10,004
A3500 COMPAQ COMPUTER CORF  (8-19-99 CITATION GROLP 0,03 1.675.00 2380 T797.300.0( (.00
8,500 COMPAGCOMPUTER CORP  05-02-99 151 GROUP INC. 0.08 425.00 23,00 I195,517.85 0.004
9,900 COMPAQ COMPUTER CORP  09-03-99 SCHWAB, CHARLES 005 495,00 1342 231,862.95 (104
6,300 COMPAQ COMPUTER CORP  (9-07-99 SCHWAR, CHARLES 005 31500 2313 145,738.7% 0.004
600 COMPAQ COMPUTER CORP  09-15-99 CITATION GROUP 0,03 1, 780.00 2175 B45,624.60 0,004
1900 COMPUWARE CORP COM (f-26-99 DONALDEON LUFKIN & ) 0.00 0.00 3105 121,101.24 LEE LA
4200 COMPUWARE CORP COM (H-27-499 DONALDSON LUFKIN &1 (00 0.00 10.63 I28,625.00 0,000
L300 COMPUWARE CORP COM (18- 30598 DONALDSON LUFKIN & J 000 0.0 350 36,600.00 (hHH)
8400 COMPUWARE CORP COM (8- 31-99 DONALDSON LUFKIN & ) 000 [L0Hy 20.25 254 06724 [h (KM}
8000 COMPUWARE CORP COM UR-01-499 DONALDSON LUFKIN & ) (0,00 0.00 a9 242, 320,50 60060
b0 COMPUWARE CORP COM (¥-02-99 GOLDMAN SACHS & COMP (00 .00 25| 185,941 94 0,000
5100 COMPUWARE CORP COM [R-03-499 GOLDMAN SACHS & COMP (.00 .00 2962 I51,055 88 LIREH
4500 COMPUWARE CORP COM (R-07-99 GOLDMAN SACHS & COMP 0.00 0,06 049 [41.533.28 0100
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BRINSON PRTNS EQUITY

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

Mk PURCHASE COMMIESION COST M'ER TOTAL YIELD
0OF SHS 1S5LUE DATE BROKER PER UNIT EXTENSION  SHARE COST 0N COST

2100 COMPUWARE CORPCOM (0909 GOLDMAN SACHS & COMP v 11,00 1985 62, (85.00 (.00
200 COMPUWARE CORP COM (- 1095 DONALDSON LUPKIN & 1 0.4 (3,0 3050 b 050,00 XL
N0 COMPUWARE CORP COM (A (R INVESTMENT TECHNOLOG 002 N4 3055 | 5. 275,65 (000
3,200 COMPUWARE CORP COM (9. 1345 DONALDSON LUFKIN & ) 1010 {30 .77 OR455.44 [LIHKD
A0 COMPUWARE CORF COM {-15-99 DONALDSON LUFKIN & 1 (441 {0,068 2mn 16,3820 {100
4,300 COMPUWARE CORP COM - 16-98 BONALDSON LUFKIN & J 0.00 0.00 322 134.263.63 (LK
2,700 COMPUWARE CORPCOM [A-17-59 DENALDSON LUFKIN & ) .00 .00 3203 86,469.66 0,000
200 DOMINION RES INCVAC (R-02-99 MERRILL LYNCH PIERCE (05 10 AR 44,67 #.933.16 0057
400 DOMINION RES INCVAC (18-26-99 MERRILL LYNCH PIERCE .05 20,00 A4b.9 18, 795.00 0.054
00 DOMINION RES INCVAC (g-27-95 FRANK RUSSELL SEC/RR 0,05 40.00 46.91 Irsenaz 055
5000 DOMINION RES INCVAC (B-30-00 INVESTMENT TECHNOLOG 003 153.00 46.49 237.100.02 055
B DOMINION RES INCVAC (B-31-99 WEEDEN AND & CO (10 d8.00 4631 37.(48.00 0.055
5200 DOMINION RES INC VA C 19.01-99 WEEDEN AND & CO 0,05 26000 4618 240,132 88 055
2000 DOMINION RES INCVAC 9-02-94 WEEDEN AND & CO) 100,00 45.51 9102720 (056
16K DOMINION RES INCVAC (19-03-99 WEEDEN AND & CO B0 46,25 T3.5495.84 0055
1200 DOMINION RES INCVAC 09-08-99 WEEDEN AND & €O £, (K 4534 Fe412.08 0.056
B DOMINION RES INCVAC 09-09-99 JEFFERIES & COMPANY 45,1x) 4530 40.768.56 0.056
1,000 DOMINION RES INC VA C m9-13-99 INVESTMENT TECHNOLOG 243,00 46.08 46,082.50 0,055
1800 DOMINION RES INCVAC 049 4.9 PRUDENTIAL SECURITIE SO0 4636 £3,452.50 0055
4,500 DOMINION RES INCVAC (14 1655 SMITH HARNEY INC 225,00 46004 717190 056
4500 DOMINION RES INCYAC [-20-45 SMITH BARNEY INC F25.00) 46 54 20RLASO.T0 0055
7500 DOMINION RES INCVA C 052494 SMITH BARMEY INC A75.00 4605 34537500 (L4150
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
ML PURCHASE COMMISSION COST PER TIFTAL YIELD
0OF SHS IS5UE DATE HROKER PER UNIT EXTENSION SHARE COST ON COST
4700 DOMINION RES INCVAC (19-22.99 PRUBENTIAL SECURITIE 23500 4605 21645286 0056
1,200 EMERSON ELEC CO COM 09-02-99 GOLDMAMN SACHS & COMP 168,00 6304 201, 740,80 n.n22
1) EMERSON ELEC COOCOM 09-03-99 GOLDMAN SACHS & COMP 100 4,68 64,675,100 0,022
2,100 EMERSON ELEC CO COM (1805794 GOLDMAN SACHS & COMP 105.00 64.55 13555311 002
1400 EMERSON ELEC CO COM L B GOLDMAN SACHS & COMP T0.00 6465 00,500 58 ouzz
1600 EMERSON ELEC CO COM [T GOLDMAN BACHS & COMP 8000 462 103,388 .48 0022
g EMERSON ELEC CO COM 0= 1094 INSTINET 000 64,70 SR227.75 022
1600 EMERSON ELEC CO COM 09-10-94 GOLDMAN SACHS & COMP 0,00 64 67 103,476 90 002
1B EMERSOMN ELEC CO COM 14 3-94 GOLDMAN SACHS & COMP 50,00 64,62 54,623.40 (022
2,500 EMERSON ELEC CO COM [ 4-1F0 DONALDSON LUFKIN & ) 125.00 6:5.00 16250075 0021
12000 EMERSON ELEC CO COM 09-]5-949 DONALDSON LUFKIN & J Mtk (K} b5.52 TRA18 24 0021
206100 EMERSON ELEC CO.COM 9-16-99 DONALDSON LUFKIN & ) 100,00 G514 130.277.20 0021
1400 EMEHRSON ELEC CO COM K- DONALDSON LUFKIN & ) T0.00 65.00 21.001.12 0021
1,800 EMERSON ELEC CO COM 09-21-94 GOLDMAN SACHS & COMP Q00 4,60 116,382 (16 0.022
2800 EMERSON ELEC COCOM 09-21-599 INVESTMENT TECHNOLOG 36,00 B4.69 151, 12780 0022
1,600 EMERSON ELEC CC COM -22-9% INVESTMENT TECHNOLOG 32.00 &4.10 102, 5366.24 0,022
13400 EMERZON ELEC COCOM (ER-22-18) DONALDSON LUFKIN & ) G700 6371 53004 42 0022
400 EMERSON ELEC CO COM 09-22-99 COLDMAN SACHS & COMP 20,06 64,53 2581072 0.022
1,600 FOX CORP COM STK (-2 INSTINET F 600 4407 T0.5016.00 (1000
el FOX CORPCOM STK [R-002-820 INTERSTATEANOHNSON L AR0.00 43:52 41777184 0000
1LY PO CORP COM STH O 03- 04 INVESTMENT TECHNOLOG 20,00 45.02 4502290 0,000
5100 FRX CORP COM STE (9-03-94 LEHMAN BROTHERS INC 255.00 4526 230.826.5] 0,000
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BRINSON PRINS EQUITY PURCHASE OF STOCKS (continued)
Aupust 1, 1999 THROUGH September 30, 1999
NO. PURCIIASE COMMISSION COSTPER  TOTAL YIELD
0OF SHS 1SSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST
1000 FOX CORPCOM STK (19-07-04 LEHMAN BROTHERS INC 50.00 4526 4526010 (LD
3000 FDX CORP COM STHE {19 (18 -t INSTINET 3000 4489 134,655.00 0000
I, FDX CORFP COM STK (118 LEHMAN BROTHERS INC LR db.G £ 8R8.R2 L000
3200 FDX CORPCOM STK (=R R LEHMAN BROTHERS INC 160,00 Ah,47 148,693 TH LK
3100 FDX CORPCOM STK (9-10-99 LEHMAN BROTHERS INC 155,00 46.45 14398322 0.000
5700 FDX CORPCOM STK m-13-99 LEWCO SECURITIES 285,00 45,214 257.892.51 0.000
19,200 FDX CORPCOM STK [f- | B-515 CITATION GROLUP 060,00 3527 734,0528 .00
14,800 ILL TOOL WES INC COM (-1 3-0% BERMNSTEIN, SANFORD TAD.00 T3I7 |, 0E2,975.20 .S
5800 ILL TOOL WKS INC COM (39- 14-9% BERNSTEIN, SANFORD C 290.00 TaI8 A1B.663.14 (L)
5,600 ILL TOOL WES INC COM (19 15-9% BERNSTEIN, SANFORD C 2R0.00 T1.40 399.859.04 0.010
4,800 JLL TOOL WKS INC COM 049- 16-5% BERNSTEIN, SANFORD C 240,00 6995 335,T66.72 0,010
700 JLL TOOL WKS INC COM (0.2 ] =54 CITATION GROUP 435.00 T4.55 648, 573,69 L
TAOD  ILL TOOL WES INC COM (19-23-99 CITATION GROUP JR0. 0 T4.30 564.676.96 0.00%
200 ILL TOOL WKS INC COM 09.28-09 CITATION GROUP 10,00 T2.36 14,471.96 .000
9300 LILLY ELT & CD COM (15-26-45 1P MORGAN SECURITI 65,00 76.26 709, 20591 0013
16,000 LILLY ELI & CO COM 09-01-99 CITATION GROUP A00.00 7522 |, 203.579.20 003
10,300 MATTEL INC COM 8-26-99 LEWCO SECURITIES ALY 2211 227.688.71 0ol
6,900 MATTEL INC COM (182794 LEWCO SECURITIES 414,00 200 15242583 006
1.BDD MATTEL INC COM (18-30-54 LEWCO SECURITIES 90,00 21.78 39.200,04 T
2,100 MATTEL INC COM OB-31-09 INSTINET 21.00 2164 4543350 0olG
5,700 MATTEL INC COM 083199 LEWCO SECURITIES 235,00 21.45 122, 208,94 0.016

HIHHY MATTEL INC COM [A-01-5 LEWCO SECURITIES 360,00 2144 |28 A2 E 0 016
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BRINSON PRTNS EQUITY PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
MO PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST
12,600 MATTEL INC COM (19-15-99 CITATION GROUP BI0.0 2338 Y ATT6 0015
10,7080 MATTEL INC COM 9. 16-99 CITATION GROUP 535.00 2305 23661574 0013
15,500 MATTEL INC COM 091799 CITATION GROUP 940.00 2340 439.861.72 001s
AZR00 NORFOLK SOUTHN CORPC 05-12-99 CAPITAL INSTITUTIONA 1,640.00 nmn S0, Thb.64 0.028
IHR0D NORFOLK SOUTHN CORPC  08-13-99 GOLDMAN SACHS & COMP 590,00 2174 32730250 0025
H,600 U8 WEST INC NEW COM 09-23-99 BEAR, STEARNS, SECUR 330,00 55.36 365,383.92 QAIKE
3,900 U5 WEST INC NEW COM 042399 JEFFERIES & COMPANY 18.00 55.68 217,137.57 (138
LS00 U5 WEST INC NEW COM 08-24-99 BEAR. STEARNS, BECUR 75,00 S4.35 RI518.70 0039
4900 LS WEST INC NEW COM 09-27.949 BEAR, STEARNS, SECUR 245,00 5477 268,367,012 0039
2,100 U S WEST INC NEW COM 09-28-99 BERNSTEIN, SANFORD C 10500 54.19 | 13, 605.09 0039
2,100 U S WEST INC NEW COM 09-29-39 BERNSTEIN, SANFORD C 105,041 55,63 I 16,815 86 0038
R0 U S WEST INC NEW COM (19-30-59 INVESTMENT TECHNOLOG 76,00 55.83 212.163.50 0038
6600 U S WEST INC NEW COM (r9-30-99 WEEDEN AND & CO 330,00 56.23 AT1,120064 0038
651,500 23,544,576.72
HARRIS INVI MGT
E125 CON PAC LTD NEW COM 08-05-9% DOMALDSON LUFKIN & J 487.50 1462 19999850 0.015
44500 CDN FAC LTD NEW COM 05 -06-9% INVESTMENT TECHNOLOG £96.00 24 86 I,113,498.24 0015
8,675 CDN PAC LTD NEW COM (1B-05-99 MERRILL LYNCH FIERCE 33250 24.99 22181643 0015
M CON PAC LT NEW COM (8-08-99 INVESTMENT TECHNOLOG 6l 00 25.05 RO, 164.16 oI5
10,000 #REORG MOBIL CORP COM  0B-05-99  GARDNER RECH & CO. GO0 14 62 |.046,225.00 (021
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

N PURCHASE COMMISSION COST I'ER TOTAL YIELD
OF SHS IS5LE ATE RROKER PER UNIT EXTENSION  SHARE COST 0N COST
4800 APPLIEDMATERIALS INC (R-05-99 INSTINET 240000 7186 Jd4, 940,00 0L.000
35000 AT & TCORP COM STK (1810540 GARDNER RECH & CO. oo 5025 175,866, 25 0m7
4700 CHAMPION INTLCORPCO  03-05-99 BRIDGE TRADING COMEPA 28200 495 281,757 48 LRE L
IR 100 CHAMPION INTL CORPCO O8-06-949 BRIDGE TRADING COMPA 1 0EG.00 .75 1.061,558.26 0,006
7000 CHAMPION INTL CORP COF 03-06-99 INVESTMENT TECHNOLOG 342,00 601,08 102741075 (1.006
6,300 CHAMPION INTL CORPCO (050819 BRIDGE TRADING COMPA 17500 58,82 370,591.20 LRE
2900 CHAMPION INTL CORP CO 081 1-9% BRIDGE TRADING COMPA I74.00 60,56 I75,622.26 LRE
4200 CHAMPION INTL CORP CO 08-12-99 RRIDGE TRADING COMPA 25200 61.56 258,552.00 (.04
E700 CHAMPION INTL CORPCO - 08-13-9% BRIDGE TRADING COMPA 222.00 6153 2267738 IR
1000 CHAMPION INTL CORP OO 08-16-99 BRIDGE TRADING COMPA B Bl.5l fl.507 940 000K
4,000 CIGNA CORPCOM OB-05-5% GARDNER RECH & CO. 240.00 54,87 33949000 .04
14,800 CNF TRANSN INC COM ST 09-15-99 MORGAN STANLEY & CO BEE.00 4341 642,494.64 0008
3500 CNFTRANSN INC COM 5T (09 | 659 INVESTMENT TECHNOLOG T0.00 4233 148.163.75 (.00
15,800 CNF TRANSN INC COM 5T (- 16-9% MORGAMN STANLEY & C0 48K 4255 67225008 0.00%
8,900 CNF TRANSN INC COM 5T (9. 17-99 MORGAN STANLEY & CO 334.00 42.60 379,152 .46 0.009
25061 CNF TRANSN INC COM ST (y9-21-99 MORGAN STANLEY & CO 150,00 4237 105,931.25 0.0
12,100 CNF TRANSN INC COM 5T 19-23-99 MORGAN STANLEY & OO T26.00 39.49 48267626 0.010
10,000 DEAN FOODS €O COM 09-03-99 CANTOR FITAGERALD & BOLLAH} 41,00 A0 97500 0.ml
25000 DEAN FOODS CO COM (90799 CANTOR FITZGERALD & 1. 500,00 44172 (R EA PR 0021
5,000 FMC CORF COM (NEW) (¥-08-99 MESIROW FINANCIAL IN 2, 104306 58.06 2,002, 10000 L1
49,200 GOODRRICH B F OO COM 09-09-449 INVESTMENT TECHNOLOG GEa.TH o 1,931 026,20 0,028
2200 GOODRICH B F COCOM 0 | 059 INVESTMENT TECHNOLUAS 45600 AT BUE 440 48 0.028
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HARRIS INVT MGT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS IS5UE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
9,50 GRACEW R & CO DEL NE (18- (15495 INVESTMENT TECHNOLOG 190,00 18.80 I78.612.35 (0,00
1) GRACEW R & CO DEL NE (E-05-9% CAPITAL INSTITUTIOMNA 66.00 18.93 20.820.25 [
22000 GRACEW R & CO DEL NE 0E-06-99 INVESTMENT TECHNULUKG a4, 00 1880 41,362 .86 {0.0x0
11N GRACEW R & CO DEL NE (18- 09 CAPITAL INSTITUTIONA [ EEL ] 19,010 200, 119,90 .00
G700 GRACEW R & CO DEL NE 08-F-99 WEEDEN AND & CO 4200 1919 128,539.50 L0080
1100 GRACEW R & CODEL NE (18- 10-9% INVESTMENT TECHNOLOG 22.00 1846 20,353.25 0,000
5600 CGRACEW R & CD DEL NE 08-11-09 WEEDEN AND & CO 336.00 19.14 107.193.52 000
700 GRACEW R & CO DEL NE 08-11.09 INVESTMENT TECHNOLOG 14.08) 19.05 1333591 0.000
72500 GRACEW R & CO DEL NE 18-12-99 WEEDEN AND & CO 1,365, (K )24 46) 58144 1000
5500 GRACEW R & CODEL NE (18- 1259 INVESTMENT TECHNOLOG (X 2046 11250745 0560
10600 GRACE W R & CO DEL NE 8- 16-39 WEEDEN AMD & CO GAGO0 2031 21526798 11.000
27000 HEWLETT-PACKARD COCO  (B-08-99 CAPITAL INSTITUTIONA 1620000 109,80 2,964,683 70 0,005
53000 JONES APPAREL GROUF | (m-005-94 CITATION GROLUP 3, 1680.00 2859 1.515,052.70 0,000
2000000 LEHMAN BROS HLDGS INC  [F-0H.2 CAPITAL INSTITUTICHNA 1, 2000 5753 1,150,550.00 0,066
54000 MIDAMERICAN ENERGY HL  089-02-99 FIRST BOSTON CORPORA 124000 2819 1,521 95,00 00,000
500 MIDAMERICAN ENERGY HL.  09-03.99 FIRST BOSTON CORPORA 570.00 2881 273,6895.00 (L0
4000 MIDAMERICAN ENERGY HL  08-07-9%  FIRST ROSTON CORPORA 246,00 28,84 8227460 0.000
13,500 MIDAMERICAN ENERGY HL  09-(8-99 FIRST BOSTON CORPORA 51000 29.06 39225735 L0
12900 MIDAMERICAN ENERGY HL.  (9-10-99 INSTINET S16.00 1B 38933748 0.000
43,7000 MOPIS PROFESSIONAL SV (00799 CORRESPONDENT SERVIC THI200 1515 66 IGEG2  0.000
42300 MOUMS PROFESSIONAL 5V DR (- S5 CORRESPONDENT SERVIC 253800 15.41 651,775.32 .00
4000 MORCGAN STANLEY DEAN'W  0E-N5-949 GARDNER RECH & T, 240,00 §7.56 350,240.00 0018
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HARRIS INVT MGT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
NG, PURCHASE COMMISSTON COSTPER  TOTAL YIELD
OF SHS 185K DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
31400 PAINEWEBBER GROUPIN  08-06-99  BRERNSTEIN, SANFORDC 188400 38.90 122055006 0011
1700 PAINEWEBBER GROUPIN  O8-06-99  INVESTMENT TECHNOLOG 74.00 38 86 14378570 0.0
5700 PAINE WEBBER GROUPIN  08-09-99  WEEDEN AND & CO 34200 39.44 2437950 0011
500 PAINEWEBBER GROUPIN  08-09.99  INVESTMENT TECHNOLOG 10.00 39.29 1964605 0011
5000 PAINEWEBBER GROUPIN  08-10-99  BERNSTEIN, SANFORD C AROL00 1% 0544640 D01
5700 PAINE WEBBER GROUPIN  08.11-99  RERNSTEIN, SANFORD C 342,00 g9z I BA05E 001
13,700 REYNOLDS & REYNOLDSC  05:05-99  INVESTMENT TECHNOLOG 274.00 2191 317248 0020
1000 HEYNOLDS & REYNOLDS C 080699 CAPITAL INSTITUTIONA G000 22,06 2206000 0019
31,400 REYNOLDS & REYNOLDSC  08-09-99  CAPITAL INSTITUTIONA 118400 2111 4774300 0019
BU00 REYNOLDS & REYNOLDS C 08-10-99  CAPITAL INSTITUTIONA 534.00 2187 19462253 0020
SHO00 REYNOLDS & REYNOLDS € 09-03-99  DEUTSCHE BANK SECURI 336000 2251 126036960 0019
6,800 SPRINT CORP COM 04-05-99  GARDNER RECH & CO, 408 00 025 34168300 0000
36800 TEXACO INC COM 08-05-%  BEAR. STEARNS, SECUR 1,608.00 63,76 170938440 0028
14.400 TEXACD INC COM 08-06-99  BEAR. STEARNS, SECUR Kt 00 63.31 91169856  0.028
A0 TEXACO INC COM 08-09-99  BEAR, STEARNS, SECUR 504.00 6193 53697672 0.028
5400 TEXACO INC COM 081099  BEAR, STEARNS, SECUR 32400 64,36 4756668  0.027
12000 WELLPOINT HLTH NETWO  09.08:99  CITATION GROUP 1LUB0AK 7396 133121700 0.000
041,500 36,793,762.07
NEW AMSTERDAN

1K CISCOSYS INC COM [R-26-99 DONALDSON LUFKIN & 1 0.00 62,78 1. 16408 BTk (HLE
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MEW AMSTERDAM

M.

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION — SHARE COST 0N COST
19,000 CISCO SYS INC COM (9-24-99 BEAR. STEARNS. SECUR .08 68,35 1, 360, 226.69 0,000
4800 GEN MILLS INC COM (18-25-4 WARAURG DILLON READ 240.00 Bd.48 405,500.16 0013
1,500 GEM MILLE INC COM 08-26-499 WARRURG DILLON READ 75.00 84.89 127,335.45 0012
1600 GEN MILLS INC COM 08-27-4949 WARBLURG DILLON READ 81100 B5.86 37 380,00 (012
15,000 GEN MILLS INC COM (4-30-59 WARBURG DILLON READ T35.00 B3.1E 1.28%,281,79 oz
15,000 OFN MILLS INC £OM (A 16-99 LEWCO SECURITIES TH5.00 §3.79 1,265,204 .84 o3
15,800 SEALELYAIR CORF NEW C (8- 18-99 FACTAET DATA SYSTEMS THOO00 G010 949,529 44 (000
5.600 SEALED AIR CORP NEW C (- 19-99 FACTSET DATA SYSTEMS 200,00 GL0S 34823606 (300K
9900 SEALED AIR CORF NEW C (E-30-9% HOENIG & C0, 445,00 963 SU0AT0,66 0, (KK
| 005,500 7,589,464 k9
ZEVENBERGEN
2,100 AMAZON COM INC COM 08-03-9% PRUDENTIAL SECURITIE 0.00 9230 249, 201.09 0.000
500 AMAZOMN COM INC COM (I5-116-594 PRLUIDENTIAL SECLIRITIE 000 036 45, 18085 (.00}
10600 AMAZON COM INC COM 8- 10-9% BEAR, STEARNS, SECUR (00 B6IT BS,172.50 0,000
B0 AVON PROD INC COM 08-24-99 CORRESPONDENT SERVIC 320000 45.29 285.830.40 0.015
2,600 AVON PROD INC COM (18-300-54 CORRESPONDENT SERVIC 13000 4449 1 15,667.50 0016
230 AVON PROD INC COM (#-31-5 CORRESPONDENT SERVIC 115,00 4383 1041,513.60 0016
00 AVON PROD INC COM 08-(7-99 MORGAN STANLEY & CO 48,00 41.06 J2.848.00 0017
LREOD CMGLINC ISIN #US1257 (-24-00 FURMAN SELZ MAGER DI UL 84,28 23599520 000
600 COMCAST CORP CL A SPL (Fi-29-99 DONALDSON LUFKIN & 1 0.00 36,04 ST.H065.92 0,002

Q| FqmoN

1T+



ZEVENBERGEN PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
N, PURCTIASE COMMISSION COST PER TOTAL YIELD
0OF SHS ISSUE DATE BROKER PERUNIT EXTENSION SHARE CO5T ON COST
2,008 GLOBAL TELESYSTEMS GR 08-31-9% MORGAN STANLEY & CO [L.0K] 1292 (5, 83760 CLAHHY
2400 GOINET INC COM 08-11-99 REAR, STEARNS, SECUR 0. [k Jefid 30000 0.000
00 GOINET INC COM (18- | 290 FURMAN SELZ MAGER 1M LINLY sa.07 17,991,964 (L0
20 GO2NET INC COM (8-13-99 INSTINET 100,080 G468 129, 355,60 L0
800 GOINET INC COM 08-19-99 INSTINET 40,00 Gi.09 52870000 .00
1,500 GOINET INC COM (8-24-4949 FURMAN SELZ MAGER DI [iRE] (X |04 488 95 (100D
B0 GOZNET INC COM (H-25-99 BEAR, STEARNS, SECUR (.06 GE.14 5451248 L0
L7000 GOINET INC COM (- 26150 BEAK. STEARNS, SECUR (3,00 9,60 HE3IT.1 0000
1.2 QOINET INC COM (192050 PRUDENTIAL SECURITIE 0,080 65,02 TR0 06 1,000
3,000 IMMUNEX CORPNEW COM  (08-11-99 SMITH BARNEY INC 0.00 110,06 330, 186,30 0,000
430 IMMUNEX CORP NEW COM  09-15-99 MORGAMN STANLEY & CO 0.00 48.37 20797208 (.000
90 JUNIPER NETWORES INC (18-19-99 ROBERTSON STEFHENS & .06 20738 186 63T 50 {1000
900 JUNIPER NETWORKS INC 4-15-949 INSTINET 45.00 1B6.B2 168,137.10 0.000
3,200 MEDIMMUNE INC COM 90899 PRUDENTIAL SECURITIE 01,0 26 356,024.96 0.000
4400 MEDIMMUNE INC COM (9-17-99 MORGAN STANLEY & CO 01,06 107 89 474,701.92 0400
T MEDIMMUNE INC COM (k- 32.00 PIFER JAFFRAY INC 0,00 103.74 T2.620.50 LhCH0H
2,100 NTL INC COM (18- 17-99 DONALDSON LUFKIN & 1 000 Us 6% 207.226.74 L
1000 WNTL INC COM [ [ 814 SMITH BARNEY INC 0.00 99,735 08,750,08 000
2.EM VOICESTREAM WIRELESS (VB-26-00 PRUDENTIAL SECURITIE .00 42,84 119,948,922 L0080
2700 WESTN WIRELESS CORPC 09 1699 DONALDSON LUFKIN & J XL 48,34 130,520.43 {0,003
SE A 4,352 B00 A7
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ABKB/LA SALLE 5EC,

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

M. PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 1S8UE DATE BROKER PER UNIT _EXTENSION  SHARE COST ON COST

00 AVALONBAY CMNTYS INC (b= (0499 GREEN STREET ADVISOR 1500 B 16,931 25 (061
43K BETN PFTYS INC COM 8T (14494 GREEN STREET ADVISOR 21500 M08 [, 415,00 (052
8,900 CBL & AS50C PFTYS INC [MH-115-499 GHEEN STREET ADVISOR 445.00 24.74 220,163.75 (LOTH
220 CBL & ASSOC PPTYS INC 0B-12-99 GREEN STREET ADVISOR 1000 24 50 54,5600 0078
2400 DEVELOPERS DIVERSIFIE (5-04-99 GREEN STREET ADVISOR 120000 14.93 35,820.00 0.093
1600 DUKE-WEEKS RLTY CORP OB-04-99 GREEN STREET ADVISOR 180,00 21.55 TT.580.00 (.072
10,000 DUKE-WEEKS RLTY CORP 19-29-99 ALEX, BROWN & SONS, S00.00 19.16 191632000 Q.08 1
14,000 DUKE-WEEKS RLTY CORP (15-30-99 GOLDMAN SACHS & COMP T, 19.23 204, 850,00 0,080
5300 EQTY RESDNTL PPTYS TR 0 -(-LEh GHEEM STREET ADVISOR 265,14 499 21723375 0,074
-1 400 GEN GROWTH FPTYS INC 07-22-9% GREEN STREET ADVISOR =70.00 33.23 ~4£,522.00 0.0461
7400 HOST MARRIOTT CORPCO 08-04-99 GREEN STREET ADVISOR 3000 103 To 20K (.081
1400 JDN RLTY CORP COM (80495 GREEM STREET ADWVISOR TO00 093 29,295.00 0.075
2000 10N ELTY CORP COM (18-26-4H MORGAN STANLEY & CO 10000 20,30 40,600,000 o077
2900 JDN RLTY CORP COM Og-11-99 MERRILL LYNCH PIERCE | 74,00 20,12 5835525 00075
1RO JON BLTY CORP COM [R50 IEFFERIES & COMPANY 000 2034 3661308 0.077
100 JDN RLTY CORP COM (M- 10-99 EDWARDS. A.G. 35,0 2030 22.730,00 04077
5,300 KILROY RLTY CORP COM (8-30-99  MORGAN STANLEY & CO 265.00 2228 11810255 0075
2200 KILRODY BLTY CORPCOM 90299 PRUDENTIAL SECURITIE 110,00 2255 456 1N 074
4,600 KILROY RELTY CORP COM (19-03-59 DONALDSON LUFKIN & J 230,00 2293 10545500 0.073
400 KILROY RLTY CORP COM (L0005 DONALDSON LUFKIN & ) 20100 2393 9,170 073
200 KILEOY RLTY CORP COM {¥-30)-4 PRUDENTIAL SECURITIE 10500 2029 42,603.75 082
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ABEB/LA SALLE SEC,

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST
900 KIMCO RLTY CORP COM 080499  GREEN STREET ADVISOR 45.00 37.05 3334500 0071
1,100 MACERICH €O 0§-04-99  GREEN STREET ADVISOR 5500 13,99 2639252 (.085
1000 MACK CALIRLTY CORPC 083099  GREEN STREET ADVISOR 50,00 2774 2773750 0083
1,200 MACK CALIRLTY CORPC  09-08-99 1P MORGAN SECURITI 50,000 27,68 3321000 0.083
2000 PS BUSINESS PKS INC C 092399 JEFFERIES & COMPANY 100,00 23,14 4627230 0043
6400 PS BUSINESS PKS INCC (9-24-99  JEFFERIES & COMPANY 32000 23.10 14785152 0.3
7400 PUB STORAGE INC COM (8-04-99  GREEN STREET ADVISOR 370,00 25,55 18905742 0.034
1600 RECKSON ASSOCSRLTYC  08-04-99  GREEN STREET ADVISOR 130,00 236 S8,14250  0.066
5,500 RECKSON ASSOCS RLTYC (80299  OREEN STREET ADVISOR 275,00 2061 11336875 0072
2,700 SIMON PPTY GROUP INC 0§-2099  LEGG MASON WOOD WALK 135,00 2574 fUA96.38 0078
2,700 STARWOOD HOTELS & RES  OB-04-99  GREEN STREET ADVISUR 135.00 26,24 7084125 0.022
5,000 STARWOOD HOTELS & RES 082099 LEGO MASON WOOD WALK 250.00 26,65 13322500  0.022
1,000 STARWOOD HOTELS & RES 082499  LEGG MASON WOOD WALK 50,00 26,13 ,02810 0022
1,100 STARWOOD HOTELS & RES  0-26-99  J.E MORGAN SECURITI 55,00 2597 WE6IIS 002
5300 STARWOOD HOTELS & RES (90799  GREEN STREET ADVISOR 265.00 24.58 13025545  0.024
4000 STARWOOD HOTELS & RES  09-29.99  LEGG MASON WOOD WALK 200,00 2243 #9.70000  0.026
1,900 STARWOOD HOTELS & RES  09-30:99  LEGG MASON WOOD WALK 95.00 2255 4284500 0.02%
1700 STORAGE USA INC COM 08-04-99  GREEN STREET ADVISOR 85.00 29,94 S097875 0089
£400 VORNADORLTY TR COM 08-04-99  GREEN STREET ADVISOR 420,00 3431 8633252 0085
142,900 3377.761.39
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WOODFORD GAYED MGM

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL VIELD
OF SHS 1SSUE DATE BROKER PERUNIT _EXTENSION _ SHARE COST___ ONCOST
6,600 ALLIED WASTE INDS INC  09-17-99  CHAPMAN CO. 330,00 1262 E326494 0,000
4400 CONAGRA INC COM (9-17-99  CHICAGO CORPORATION 220,00 491 109,596.52 0032
2800 DELTA AIR LINES INC C 09-17-99  US CLEARING INSTITUT 140,00 4887 13684356 0002
4,000 FIRST UN CORP COM 151 08-13-99  US CLEARING INSTITUT 200,00 4197 16747840 D044
3700 GILLETTE CO COM 09-1799  FCFINANCIAL 185.00 3179 15462263 0.014
20,000 HEALTHSOUTH CORPCOM  09-08-99  US CLEARING INSTITUT 1.000.00 8.12 16242800  0.000
3700 LOUISIANA-PACIFICCOR 091099 US CLEARING INSTITUT 185.00 16,15 6117239 0.030
10,400 MCKESSON HBOC INCCOM  08-05-99  US CLEARING INSTITUT 520,00 32,00 PLIGAG 0007
4600 MCKESSON HBOCINCCOM  08-17-99  GARDNER RECH & CO. 180,00 029 10903536 0,007
5700 RITEAID CORPCOM 081369 US CLEARING INSTITUT 28500 1905 108,S8S 00 0024
22000 RITEAID CORP COM 09:23.99  FCFINANCIAL 1.100.00 11.89 261.553.60  0.038
6,600 SAKS INC COM 091799 CHICAGO CORPORATION 33000 16.30 10758000 0.000
00 SERVICE CORPINTLCOM  08-13-99  US CLEARING INSTITUT 15.00 14,36 430875 0.025
6400 SERVICECORF INTLCOM  09-17-99  CHAPMAN CO, 340,00 13,19 ROGTA6E 0027
2400 SUNMICROSYSTEMS INC 083199 US CLEARING INSTITUT 12000 7738 18571200 0,000
500 TYSON FOODS INC CL A 09-17.99  US CLEARING INSTITUT 2500 16.17 BOBAOO 0000
2700 US BANCORPDEL INCCO  07-01-99  ESI SECURITIES CO 135,00 30 #920125 0023
2000 US BANCORP DELINCCO  08-17-99  US CLEARING INSTITUT 100.00 1280 6560000 0,023
6200 WASTEMGMT INCDELCO  08:1999  GARDNER RECH & CO. 310.00 2273 14095142 0.000
4900 WASTEMGMTINCDELCO  (08-26:99  US CLEARING INSTITUT 245,00 2290 218795 0.000
113,900 2.318,641.55
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MORGAN STANLEY R/E PURCHASE OF STOCKS (continued) g
August 1, 1999 THROUGH September 30, 1999 %
by 18 FURCHASE COMMISSION COST PER TOTAL YIELD =
OF SHS IS5UE DATE HROKER FER UNIT EXTENSION  SHARE COST (N COST
S0 BROOKFIELD PPTYS CORF 080599 NEWCHEST CAPITAL COR 2500 1084 391810 {020
S0 BROOKFIELD PPTYS CORP  0806-99  NEWCREST CAPITAL COR 25,00 11.587 593375 020
600 HROOKFIELD PPTYS CORP 084998 NEWCREST CAFITAL COR 00 11.75 T.050.00 (2o
700 BROOKFIELD PFTYS CORP 081099  NEWCREST CAPITAL COR 3500 1167 B.168.58 0.020

2600 BROOKFIELD FPTYS CORP  (R-08-90  NEWCREST CAPITAL COR 1300 1181 JOUT06.00 D020
00 TRIZEC HAHK CORP SUR i8-00- DB CLEARING SERVICES L] 16:52 14.814.44 0.0 &

G100 SREORG HERKSHIRERUTY 0839  PAINE WEBBER INC 455,00 11.62 105.768.39 (1086
300 AREORG VISTANA INC CO LEC R T MERRILL LYNCH FIERCE (XA [[i%ix] 498750 [1.0HH]

LOOD #RECIRG VISTANA INC OO (8[ee  MERRILL LYNCH PIERCE 000 16:25 16250000 LN F
600 #REORG VISTANA INCCO (8-05-499  MERRILL LYNCH PIERCE D00 1625 975000 D000 &
300 WREORG VISTANA INC OO i8:06-99  MERRILL LYMNCH PIERCE [ EHF 16.25 487500 0000
300 AREORG VISTANA INC CO (RS MERRILL LYNCH PIERCE (1K) 15,94 478125 000
400 FREORG VISTANA INC CO ERTIRT MEKRRILL LYNCH PIERCE {1041 15.63 6.250,00 (.00
1y FREORG VISTANA INC O O8-13-99  MERRILL LYNCH PIERCE .00 | .10k 1.600.00 0000
SN $REQRC VISTANA INC CO 08-16-89  MERRILL LYNCH PIERCE 1.0 16,25 14,625.00 0000
300 EREORG VISTANA NG 00 81759  MERRILL LYNCH PIERCE [L.00 16.25 A R75.00 LK)

1600 #REORG VISTANA INC CO O8-18-99  MERRILL LYNCH PIERCE 110 16.25 26,000.00 (100}

SHNY UREORO VISTANA ING CD 08.23.99 MERRILL LYNCH PIERCE X 16,50 14.850,00 (0K

00 BREORG VISTANA INC C0 8-24-90  MERRILL LYNCH PIERCE 00 ([T 493125 000K

M FREORG VISTANA INC CO X1 MERRILL LYNCH PIERCE (1T} 1] 16,00 G 600,00 (LK)

900 #REORG VISTANA INC OO 08-30.99  MERRILL LYNCH PIERCE 13,08 15,14 13,665 75 11.00H1 =
T HREDRG VISTARA [RC CO 02000 MERBILL LYMCH PIERCE {101 1408 181250 [ :




MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
N PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS 1S5UE DATE HROKER PERUNIT EXTENSION  SHARE COST ON COST

A0 #REORG VISTANA INC OO 2454 MERRILL LYNCH PIERCE L0 14.63 T31250 (000
600 #REQRG VISTAMNA INCCO 092799 MERRILL LYNCH PIERCE (.00 14,50 B70000 (0.000
00 FREORG VISTANA INC OO (M-29-99 MERRILL LYNCH PFIERCE 11,141 14 63 4.387.50 LR L
400 ARCHSTOMECMNTYSTRS (80469 DB CLEARING SERVICES 2000 2108 B43132 07
A0 ARCHSTONE CMNTYSTRS  (8-05:90 DB CLEARING SERVICES 20,00 2113 fA70.00  0.072
400 ARCHSTOME CMNTYSTRS (80698 DB CLEARING SERVICES 20000 2105 gA00 0072
500 ARCHSTOMECMNTYSTRS (#0099  GREEN STREET ADVISCR 25,00 105 52500 007
S0 ARCHSTONE CMNTYSTRS (%0099 PRUDENTIAL SECURITIE .00 2104 S0 03
0 ARCHSTONE CMNTYSTRS  08-1%-99  SMITH BARNEY INC 15,00 2050 B24000 0074
20 ARCHSTONE CMNTYSTRS (81945 SMITH BARNEY INC 2500 2040 1040000  0.074
400 ARCHSTONE CMNTYSTRS  (0R-2000  SMITH BARNEY INC 60 80 532000 0074
400 ARCHSTONE CMNTYSTRS 092499  ROBINSON HUMPHREY/AM 16,00 19,95 TS00 0077
W0 ARCHSTONE CMNTYS TRS  (8.27.99  ROBINSON HUMPHREY/AM 12,00 14979 SEaT00 00
(00 ARDEN RUTY GROURING (80599 DR CLEARING SERVICES 5.0 228D 2000 (078
100 ARDEN RUTY GROUPING 080699 DB CLEARING SERVICES 5.00 2180 L2R000 0078
600 ARDEN KLTY GRCLUE INC (8-08-99 GREEN STREET ADVISUOR .00 228 1 3.6E0.00 0078
MO ARDEN RLTY GROUPING  (A09-99 EIWARDS AG, 3500 2140 1596000 (.78
0 ARDEN BLTY GROUP NG 09-2499  ROBINSON HUMPHREY/AM B.00 3129 435500 (083
0 AVALONBAY CMNTYS INC  OB02-99 DB CLEARING SERVICES 0.0 1393 2035500 0.06]
G AVALONBAY CMNTYS INC 080399 DB CLEARING SERVICES o0 191 035500 006
M) AVALONAAY CMNTYS INC 40459 SMITH BARNEY INC W00 3180 20,280.00 0l
AN BSTMPPTYSING COMST (80500 GOLDMAN SACHS & COMP N ) 1355 1342000 0053
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MORGAN STANLEY WE

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO. PURCHASE COMMISSION COSTFPER  TOTAL YIELD
0F SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST

A00 BSTH PPTYS INC COM 5T (8- 10-99 PRUDENTIAL SECURITIE 20,00 3279 16,395.00 054
1,200 BSTN PPTYS INC COM ST {9-27-949 LEGG MASON WOOD WALK i, (M} 3083 36,997.56 0.058
[0 BETN PPTYS INC COM 5T (9-25-99 MERRILL LYNCH PIERCE 5.0 3043 34250 1059
G600 BSTN PPTYS INC COM 5T (19.79.99 BROADCORT CAPITAL COD 300 31 15,187 50 1,059
AN CARRAMERICA BLTY CORP  08-04-99 DB CLEARING SERVICES 15.00 2355 7.065.00 0.078
500 CARRAMERICA RLTY CORP  (8-05-99 R CLEARING SERVICES 25.00 23.55 11.775.00 0.078
500 CARRAMERICA RLTY CORFP  05.06-99 DE CLEARING SERVICES 25.00 2330 1165000 0079
S0 CARRAMERICA RLTY CORP  D8-11-99 PAINE WEBBER INC 25.00 2330 11,650.00 0.079
600 CARRAMERICA RLTY CORP  08-12-99 SMITH BARNEY INC 30,00 2324 13,942.50 0.o%
600 CARRAMERICA BELTY CORP 08-17-99 SMITH BARNEY INC 30.00 23.30 13,980.00 0079
2200 CAHEAMERICA RLTY CORP  08-17-99 ABWATLEY, INC. [iXei] 23,30 51,260.00 0.079
3,300 CHATEAUCMNTYS INCCO  08-09-99 GREEM STREET ADVISOR 165 0 27.80 91, 740,00 0069
5000 CHATEAU CMNTYS INCCO  08-10-99 GREEN STREET ADVISOR 250,00 27.76 138,794 00 69
S CRESCENT HEAL ESTATE DE-115-949 DE CLEARING SERVICES 25.00 20,05 1002500 R[]
500 CRESCENT REAL ESTATE {1B-06-99 DB CLEARING SERVICES 25.00 19.93 0.962.50 R L]
1,200 CRESCENT REAL ESTATE O§-09-99 MERRILL LYNCH PIERCE 60,00 19.91 23.891.28 o110
5000 CRESCENT REAL ESTATE (r3-21-99 SMITH BARNEY INC 25.00 18.30 9.150.00 0120
3400 DUKE-WEEKS RLTY CORP (4-019-99 ROBERTSON STEPHENS & 17000 21.02 TLAG3.92 D074
5100 DUKE-WEEKS RLTY CORF  09-1499 DB CLEARING SERVICES 405.00 20030 16443000  0.076
1,100 DUKE-WEEKS RLTY CORP (14 [ 655 LEHMAMN BROTHERS INC 55.00 20030 22,330.00 0.076
700 DUKE-WEEKS RLTY CORF  (89-17:99  DONALDSON LUFKIN & 1 35.00 20018 l4,12250 0077
7O BUKE-WEEKS RLTY CORP (17949 B CLEARING SERVICES 35,000 20,05 [h03500 (077
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MORGAN STANLEY R/E

PURCHASE OF STOCKS (continued)

August 1, 1999 THROUGH September 30, 199%

NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE BROKER FERUNIT _EXTENSION  SHARE COST ___ ONCOST
00 DUKE-WEEKS RLTY CORP (92199 LEGG MASON WOOD WALK 35.00 19.68 1377250 0079
200 DUKE-WEEKS RLTY COHRP 0512394 GREEN STREET ADVISOR L0 19.43 1. 885,00 11.(IR1)
400 DUKE-WEEKS RLTY CORF [ER-24-0 ROBINSON HUMPHREY/AM I, (6} 19.17 7.t () 0081
2700 DUKE-WEEKS RLTY CORP  (9-27:99 DB CLEARING SERVICES 135.00 18.46 WBIETS 0084
600 DUKE-WEEKS RLTY CORP 19:27.99  ROBINSON HUMPHREY/AM 24.00 18.79 1127400 0,083
7,10 DUKE-WEEKS RUTY CORP 092899 1P MORGAN SECURITI 155.00 18.66 13246896 0.083
3200 DUKE-WEEKS RLTY CORP (9-259-99 LB MORGAN SECURTT] 164100 19.05 G0 96000 (081
1100 EQTY RESDNTLPPTYSTR 050299 SMITH BARNEY INC 55,00 40,99 4508625 0074
1,000 EQTY RESDNTLPPTYSTR  08-03-99  GOLDMAN SACHS & COMP 50.00 ang9 4D957.50  0.074
1600 EQTY RESONTLPPTYSTR  (0844-99  GOLDMAN SACHS & COMP 80,00 4104 6567184 007
1100 EQTY RESONTL PPTYS TR 080599 GOLDMAN SACHS & COMP 55.00 4099 4508625 0074
130y EQTY RESDINTL PFFTYS TR 18- 16-94 LLEHMAN BROTHERS INC 51500 4330 445,990.00 0.070
3300 EQTY RESDNTLPPTYSTR  08:17-99  LEHMAN BROTHERS INC 165,00 4330 14287383 0070
600 FED RLTY INVT TR 5H B 08-26-99  RAYMOND JAMES 30.00 21.55 1293000 0083
100 FED RLTY INVT TR SH B 083099 LP. MORGAN SECURITI 5.00 21.68 216750  0.083
M) FED RLTY INVT TR SH B 083199 ROBINSON HUMPHREY/AM 15.00 2168 650250 0.083
3300 FED RLTY INVT TR SH B (90899  EDWARDS AG 165.00 2245 7408500 0,080
300 FEDRLTY INVT TH SH B DY 15-949 DOMNALDSON LUFKIMN & § 15,00 2137 404858 054
500 FED RLTY INVT TR SH B 09-16-99  DONALDSON LUFKIN & J 25.00 21.30 1065000  0.084
100 FEDRLTY INVT TR SH B 09-17-99  DONALDSON LUFKIN & 1 5.00 2118 2117.50 D085
S0 FED RLTY INVT TR SH B 09:20.99  DONALDSON LUFKIN & J 25.00 21.18 1058750 0.085
800 FED RLTY INVT TR SH B 09-21-99  LEGG MASON WOOD WALK 40.00 2047 1677336 0.085

0] 23UIAADN

(i 3

Gl



MORGAN STANLEY R/E

PURCHASE OF STOCKS (continued)

August 1, 1999 THROUGH September 30, 1999

NO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 1S517E DATE EROKER PERLUNIT EXTENSION  SHARE COST DN COST
20 GABLES RESDNTL TR SH 09-30-99  CORRESPONDENT SERVIC (EIVEVA] 229 64,300.83 hoaz
TLAM HIGHWOODS PPTYS INCC 080248 LEHMAN BROTHERS INC S00.00 2335 274, T48.84 0.095
2AM HIGHWOODS PPTYSINCC  08-03-99  LEHMAN BROTHERS INC 12000 22.70 5447232 (197
SN HIGHWOODS PPTYS INCC 08-06-99 DB CLEARING SERVICES 2500 2230 TEI50.60 009
TiH HIGHWOODS PPTYSINCC  08-10-99  GREEN STREET ADVISOR 50 2230 1561000 0009
00 MACK CALIRLTY CORPC 08-04.99 DR CLEARING SERVICES 25.00 . 1365000 D084
T MACK CALI RLTY CORPC 92399 FIRST BOSTON CORPORA 15.00 26,30 1841000 0088
1200 MACK CALIRLTY CORPC (19-24-499 LEHMAN BROTHERS INC 68,00 26.14 MAIDND D086
900 MACK CALIRLTY CORPC (M-24-99  FIRST BOSTON CORPORA 45,00 26125 2362329 ODKE
000 MACK CALIRLTY CORPC (927490 LEHMAN BROTHERS INC 10¢.EM 26,10 5220140  Q.088
600 MACK CALIRLTY CORPC (f-28-%9  LEHMAN BROTHERS INC 3000 2599 1550250 Q089
700 MACK CALI RLTY CORPC (%2090  CORRESPONDENT SERVIC A5.00 26,00 1 8,200.77 (089
1200 MANUFACTURED HOMEC  (M-31-99  ROBINSON HUMPHREY/AM G000 23163 2835372 {065
4,10 MANUFACTURED HOME C  09-30-8%  JEFFERIES & COMPANY 205,00 2305 050500 06T
3400 MEDITRUST PAIRED CTF 08-03-99  PRUDENTIAL SECURITIE [36.00 2.98 3302146 DIBS
16204 MEDRITRLUST PAIRED CTF 08-4-99% DB CLEARING SERVICES E10.00 g8 159,139.08 ] B
200K MEDITRUST PAIRED CTF 08-06-9%  MERRILL LYNCH PIERCE (] 9.55 910000 092
3H) MEDITRUST PAIRED CTF 03-06-99  MERRILL LYNCH PIERCE 25.00 9:55 477500 0192
900 MEDITRUST PAIRED CTF (18-09-99 MERRILL LYNCH PIERCE 4500 955 #5950 0.192
o0 MEDITRUST PAIRED CTF (8- 1059 MERRILL LYNCH PIERCE 3500 943 |0,367.50 (195
2,700 MEDITRUST PAIRED CTF 08-24-99  OPFENHEIMER & CO.IN 135041 B0 24,2244 0 206
1,500 MEDITRUST PAIREL CTF {82654 GERARD KLAIDER MATTI TSN 4 ] | 3G6ETS 0201
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MORGAMN STANLEY RE

PURCHASE OF STOCKS (continued)

August 1, 1999 THROUGH September 30, 1999

M3 PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSLE DATE HHOR ER PER UNIT _EXTENSION  SHARE COST ON COST
1000 MEDITRUST PAIRED CTF (8-27-49 SPEAR LEEDS AND KELL 150100 w1l 2733750 0,241
400 MEDITRUST PAIRED CTF 0g.01-99 SUTRO & COMPANY 170.00 580 2.920,00 0.208
1400 MEDITRUST PAIRED CTF (- 20-99 SUTRO & COMPANY T0.00 B0 12.145.00 0212
2400 MEDITRUST PAIRED CTF (19-21-99 LEGG MASON WOOD WALK 120000 8.55 20,520.00 0.215
300 PAN PAC RETAIL PFTYS 917949 LEHMAN BROTHERS INC 5.0 18.42 552639 [LO8G
B PAN PAC RETAIL PPTYS (RL20-59 PRUDEMNTIAL SECLIRITIE 4000 18.55 [, B0} 036
OO PAN PAC RETAIL PPTYS 03-21-99 PRUDENTIAL SECURITIE (100 18.55 [ER-S 1R 0,08
S PAN PAC RETAIL PPTYS {30005 CORRESPONDENT SERVIC A5.00 L 7.0 15,354.00 1083
Gl PROLOGIS TR SH BEN [N (8-(12-9% DB CLEARING SERVICES 3000 1443 11655000 0,068
|60 PROLOMGIS TR SH BEN 1IN (8-03-49 DB CLEARING SERVICES BLIK 19,39 11,022 88 0,064
3300 PROLOGIS TR SH BEN IN [0 MERRILL LYNCH FMERCE 165,00 1934 63.973.14 0.069
900 PROLOGES TR SH BEN IN (8- (-5 CANTOR FITZGERALD & 45.00 19.29 17,363.25 1,069
700 PROLOGIS TR SH BEN IN (H-23-99 SMITH BARNEY INC 35001 1943 13,5%7.50 0068
B0 PROLOGIS TR 5H BEN IN {09499 PRUDENTIAL SECURITIE 40,00 1930 | 5,440,600 069
160D PROLOGIS TR 5H BEN IN (F-09-4% OPPENHEIMER & CO. IN RCLON 18.80 30,080.00 a7
1800 PROLOGIS TR 5H BEN IN 051099 PRUDENTIAL SECURITIE 190,00 19,005 T2.390.00 D070
60 PROLOGIS TR SH BEN IN 09-14-9% FRUDENTIAL SECURITIE J0.00 18,80 1128000 (071
B PROLOGIS TR SH BEN IN -1 53-8 FIRST BOSTON CORPORA 40K 18.47 14,778 96 0072
2600 PROLOGIS TR SH BEN IN (k=] -0 PRUDENTIAL SECURITIE 13000 1893 45,205 (0 R[]
150 PROLOGIS TR SH BEN IN (A 16-99 GOLDMAN SACHS & COMP 175,40 1841 B, 171,00 (LU70
G} PROLOGES TR SH BEN IN (K245 PRUBENTIAL SECURITIE 3.0 ERO 11, 28000 .07
4000 PROLOOGIS TR SH BEMN 1IN R-21-99 LEGE MASON WOOD WALK 2000 IB.6R 7,470,040 LRI

LD

gl

1Er



MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
MO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE HROKER PERUNIT EXTENSION SHARE COST ON COST

300 PROLOGIS TR SH BEN IN [¥-24.00 ROBINSON HUMPHREY/AM 15,00 1843 552750 N7z
300 PROLOGIS TR SH BEN IM 09-27-99 ROBINSON HUMPHREY/AM 12,00 |E 42 5,524 50 L0172
4 PROLOGIS TR 5H BEN IN (192095 FURMAN SELZ MAGER [ 20000 1805 T.220.00 0.074
500 PROLOGIS TR SH BEN IM D=0 FURMAN SELZ MAGER DI 250 18.30 9, 150.00 0073
500 PS BUSINESS PKS INCC (8-31-99 PAINE WERRBER INC 25.00 2205 | 103500 (045
00 PUB STORAGE INC COM (R (12-99 SMITH BARNEY INC 40.00 2524 203, 154300 034
400 PUR STORAGE INC COM (-6 DB CLEARING SERVICES 20,04y 25.24 10,095,040 0,034
200 PUB STORAGE INC COM 09-23-99 ROBINSON HUMPHREY/AM B0 25.04 5.008.00 0,035
1600 REGENCY RLTY CORPCO -0 9% RLAIR, WILLIAM & CO B0.00 2056 32.903.04 01,080
6,400 REGENCY RLTY CORP CO (1505 DONALDSOMN LUFKIN & J 340.00 0346 13845276 00,05H)
1,900 REGENCY RLTY CORP CO 3=10-99 JEFFERIES & COMPANY 95.00 .05 3E095.00 0.081
1000 ROUSE COCOM {18-18-99 SMITH BARNEY INC S0 2342 2342170 0.051
500 ROUSE COCOM (18-246-90 DONALDSON LUFKIN & ) 25.00 2330 | 650,00 (.051
S0 ROUSE €O COM DH-27- DONALDSON LUFKIN & J 25.00 2343 1171250 (L0501
A ROUSE CO COM 08-30-540 DB CLEARING SERVICES 15.00 2293 6,477.50 (052
SO0 ROUSE COCOM 08-30-94 DONALDSOMN LUFKIN & J 25.00) 2305 1152500 52
3400 ROUSE COCOM 08-31-99 DB CLEARING SERVICES 170008 22499 TE, 1649 74 0052
700 ROUSE CO.COM 09-012-99 DR CLEARING SERVICES 3500 2305 16, 115,00 052
Y ROUSE CO COM [-017-40 WEEDEN AND & CO 5,00 2330 2,330,010 0,05)
1,600 ROUSE C0 COM (911555 FIRST BOSTON CORPORA EOLOO 329 37.258.40 0.05]
1,206 ROUSE OO COM -0 FIRST BOSTON CORPORA LEAR ] 23,05 X7 G000 0,052
800 ROUSE CO COM (-0 EMMVARDS. A G 0,000 2299 18.390.00 0052
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MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
MO PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS IS5UE DATE HBROKER PERUNIT EXTENSION  SHARE COST 0N COST

2,100 ROUSE CO COM 09-10-95 EDWARDS. AG. 105.00 23.05 48,405,100 11052
00 ROUSE COCOM (8- 13-9% DONALDSON LUFKIN & } 15,00 2293 6,877.30 0Oz
S ROLUSE CO COM (-1 5-90 DOMALDSON LUFKIMN &) 25.00 2293 | 1.462.30 (052
00 ROUSE CO COM (F-20-99 DONALDSON LUFKIN & 1 2500 L1E0 10,400.00 0,052
410 ROUSE CO COM 92199 LEGG MASON WOOD WALK 20000 2202 9,048 20 0.053
00 SIMON PPTY GROUP INC 05-05-99 FRUDENTIAL SECURITIE 12.00 25.79 7.737.00 0.078
G0 SIMON PPTY GROUP INC 18-06-9% PRUDENTIAL SECURITIE 30,00 1574 15,442 50 0.078
60 SIMON PPTY GROUP INC 08-09-99 GREEN STREET ADVISOR 3000 2563 15,375.00 0.078
a00  SIMON PPTY GROUP INC 08-10-99 PRUDENTIAL SECURITIE o0 2544 22,896.00 0079
2500 SIMON PPTY GROUP INC 08-11-949 BEAR, STEARNS, SECUR 125.00 5,06 62,893.50 0080
600 SIMON PPTY GROUP INC 08-12-99 BEAR, STEARNS, SECUR 30,00 25.05 | 3.01300H) (LR
1100 SIMON PPTY GROLIP INC (f-16-99 SMITH BARNEY INC 55.00 2525 2797313 EIEA]
1,000 SIMON PPTY GROUF INC (- 1 7-99 AMITH BARNEY INC 54,00 25058 25,050.00 0,050
1,400 SIMON PPTY GROUP INC 0§-18-99 SMITH BARNEY INC T0.00 25:17 a5z 0,080
900 SIMON PPTY GROUP INC - 10-59 ROBINSON HUMPHREY/AM 45,00 25.05 22.545.00 0,080
300 SIMOM PPTY GROUP INC (- 14-499 DONALDSON LUFKIN & J 15.00 2493 7.477.50 0.0
6010 SIMON PPTY GROUP INC 4. 15-99 DONALDSON LUFKIN &1 3000 24 80 14, 880,04 0081
600 SIMON PPTY GROUP INC (. 15-99 PONALDESON LUFKIN &1 30,00 24.55 1, T30 0,082
00 SIMON PPTY GROUP INC (G- 1699 GREEN STREET ADVISOR 40000 2441 19.530.40 082

200 SIMOM PPTY GROUP INC (- 17-99 GREEN STREET ADVISOR 10000 420 4 840,24 (LOB3
10 SIMON PPTY GROUP INC (9-20-49 DOMALDSON LUFKIN & 1 SO0 24 06 24,057.00 (0R3
6 SIMON PFTY GROUP INC (5-21-9% LEGG MASON WD WALK 3000 4,15 [4489 52 EIGE]
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MORGAN STANLEY R/E PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS ISSUE DATE RROKER PERUNIT EXTENSION  SHARE COST ON COST

AN SIMON PPTY GROUP INC 92799 ROBINSON HUMPHREY/AM 1200 2354 706200 0085
900 SIMON PPTY GROUP INC 00.30.09 ) B MORGAN SECURIT] 43,100 22,68 040750 0089
500 SMITH CHARLESERESDN 080699 DB CLEARING SERVICES 2500 a4 671250 0065
00 SMITH CHARLES ERESDN  0B-09.99  GREEN STREET ADVISOR 15.00 3330 090000 0066
B0 STARWOOD HOTELS & RES  08-04-9%9  PRUDENTIAL SECURITIE 32,00 26,20 2103200 0022
L0 STARWOOD HOTELS & RES 080499 MONTGOMERY SECLURITIE 0,00 2543 2542500 (.03
500 STARWOOD HOTELS & RES  (08-(4-99 JEFFERIES & COMPANY 20,00 2547 12,832.50 0,023
300 STARWOOD HOTELS & RES 080599  MONTGOMERY SECURITIE 15.00 2530 750000 0023
2,500 STARWOOD HOTELS & RES  08.06-99  MONTGOMERY SECURITIE 125.00 25,36 6339375 0023
3200 STARWOOD HOTELS & RES  (8-00.90  MONTGOMERY SECURITIE 16000 24,30 TROSZ N6 0024
2900 STARWOOD HOTELS & RES 081099  OPPENHEIMER & CO. IN 145.00) 2.7 6E8I6.13 0025
600 STARWOOD HOTELS & RES  08-27-99  CORRESPONDENT SERVIC 30.00 25,05 1502000 0023
900 STARWOOD HOTELS & RES  08.30.99  MONTGOMERY SECURITIE 45.00 24.20 2177622 00M
2400 STARWOOD HOTELS & RES 083199 MONTGOMERY SECURITIE 120,00 23,93 5743968 D025
1,300 STARWOOD HOTELS & RES  09-01-%9  MONTGOMERY SECURITIE 65.00 24.05 AL26500 0024
2,000 STARWOOD MOTELS & RES  (9.02:00  MONTGOMERY SECURITIE 100100 2370 4739320 0.025
100 STARWOOD HOTELS & RES  (0.07-99  MONTGOMERY SECURITIE 500 24.05 240500 0,024
1,400 STARWOOD HOTELS & RES  (9-08-99  BROADCORT CAFITAL CO 0,00 2308 WAT008 0025
BOO STARWOOD HOTELS & RES  09-1099 DB CLEARING SERVICES 40,00 23,55 183000 0025
800 STARWOOD HOTELS & RES  (9-13-99  FURMAN SELZ MAGER D} 40,00 2305 14,440.00 0026
1K) STARWOOD HOTELS & RES - 18 FIRST BOSTON CORFORA B5.00 2200 4196283 0,027
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MORGAN STANLEY RE

N,

PURCHASE OF STOCKS (continued)
Aungust 1, 1999 THROUGH September 30, 1999

PURCHASE

. COMMISSION COST PER TOTAL YIELD
OF SHS 1551k DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

800 STARWOOD HOTELS & RES  09-14-99  FURMAN SELZ MAGER DI 40,00 2249 IRIS200 0026

00 STARWOOD HOTELS & RES  (W-21-99 LEGG MASUN WOOD WALK 3500 1280 15,560,000 0,026

SO0 VORMADO RLTY TR CONM 0-04-99  GOLDMAN SACHS & COMP 25,00 34.05 1702500 0056

500 VORNADO RLTY TR COM (- 12-99 PRUDENTIAL SECURITIE 000 s 1677000 0057

B0 VORNADO RLTY TR OCOM (8- 16-95 PRUDENTIAL SECURITIE 200 28 2633200 0058
2.2 VORNADD RLTY TR COM (§-17-99  SMITH BARNEY INC 110,00 EXAL) T2.955.74 0,057
4l VORNADO RLTY TR COM (19-24-09  ROBINSON HUMPHREY/AM 16.00 i 1286600 .05

272 400 5.829.070.23
WILLIAM BLAIR

500 AFPLIED PWR INC CL A {80299 ROBERTSON STEFHENS & 000 2831 14,155.00  0.002
4,700 APPLIED PWR INC CL A (k8- (3- 5 ROBERTSON STEPHENS & 282.00 28.31 133.057.00°  0.002
6,000 APPLIED PWR INC CL A 042599 PIPER JAFFRAY INC 36000 A0 18205440 LG
2900 APPLIED PWER INC CL A 08-26-99 PIPER JAFFRAY INC 174,00y 3Laz RIS 24 0.0
11,500 BED BATH BEYOND INC C Of-18-99 FIRSET BOSTON CORPORA (.00 LI i) 6940008 (000
4,900 BED BATH BEYOND INC C O+ 19-499 FILST BOSTON CORPORA 0,0 2987 146,349 28 (LD
25300 BED BATH BEYOND INC C (92099  PAINE WEBBER INC (.00 1068 T25,687 49 (000
4 BMC SOFTWARE INC COM  08-02-99  SOUNDVIEW FINANCIAL 0,00 5432 143408496 0000
5300 NORTHN TR CORP COM 081399 GOLDMAN SACHS & COMP .00 B33 451.24582 0006
41,700 OFFICE DEFOT INC COM 08-27-99  MORGAN STANLEY & CO 2,502.00 13.96 SB1.94435 0,000
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WILLIAM BLAIR

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO. PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 1SSLE DATE BROKER FER UNIT EXTENSION SHARE COST 0N COST
5800 WILLIAMS SONOMA INCC O8-03-99 THOMAS WEISEL PARTNE 338,00 36. M) 21399912 0.000
135,000 433320
IRIDIAN ASSET MGT

400 BREORG EQUITABLE COS 18-02-99 FIRST BOSTON CORPORA O ha.57 2582816 0003
3K #REORG BEOUITABLE COS 08-03-09 FIRST BOSTON CORPORA 15,000 62.23 18.670.47 0,003
300 EFREORC EQUITABLE COS (h8-0u4-55 FIRST BOSTON CORPORA 15.00 61.27 1837977 0003
1,000 #REORG EQUITABLE COS (18-11-99 CITATION GROUP SN 5858 58.576.50 0003
1400 SREORG EQUITABLE COS (13-25-05 CITATION GROUP T, 62.26 B7.167.78 0.003
1D #REORG EQUITABLE COS DE-26-049 DONALDSON LUFKIN & J 50.00 6421 64,208 50 0,003
100 #REORG EQUITABLE CDS (1B-256-90 LEHMAN BROTHERS INC 5.00 (393 06,393.50 01,003
20000 #¥REORG MELLON BANK OO 0R-03-99 BEAR, STEARNS, SECUR 1040, 040 aiun 6763540 0,023
2400 SREORG MELLON BANK OO DE-06-54 CITATION GROUP 120,00 3315 72.559.04 0,024
2,300 #REORG MELLON BANK CO  08-09-99 CITATION GROUP 115,00 3352 7710267 0.023
1,500 #REORG MELLON BANK CO  08-27-99 ALLEN & COMPANY, INC 75,061 am 49 535.85 024
4,700 SREORG SNYDER COMM RE  (08-11-99 CITATION GROUP 235,04 17.11 B 428,75 {0,061
2,400 #REORG SNYDER COMM RE  08-]2-949 CITATION GROUP J20.00 17.21 4297824 0,004
2600 ATET CORP COM LIBERTY [4-27.94 WESTMINSTER RESEARCH 130000 3577 9299134 0,000
B0 AXA FINL INC COM 09-17-94 BEAR. STEARNS, SECUR 40,00 5798 46.382.72 0.001
9,000 BANKBOSTON CORPCOMSE  [F-27-9 CITATION GROUP 450,00 43.14 ARE 260,90 oy
T BAUSCH & LOMEING COM 080489 GOLDMAN SACIHS & COMP 35,00 9,02 48.314.84 uls
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IRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

MLy, FURCIHASE COMMISSION COST 'ER TOTAL YIELD
OF SHS ISSUE DATE BROKER PERUNIT EXTENSION  SHARE COST ON COST

TO0 BAUSCH & LOME INC COM 08-11-99 GOLDMAMN SACHS & COMP A5.00 G742 4733596 0015
L300 BAUSCH & LOMB INC COM  08-12-99 GOLOMAN SACHS & COMP LREL fiE (18 58,499 7] nas
12000 BAUSCH & LOMB INC COM (18-27-99 GOLDMAN SACHS & COMP G0, (K G314 81,768,012 0015
1300 BAUSCH & LOMB INC COM  (8-30-94 GOLDMAN SACHS & COMP G5 iy 24 O 88602 s
900 BAUSCH & LOMB INC COM [e-0- SMITH BARNEY INC 45,00 03,77 5319255 (L5
W0 BAUSCH & LOMB INC COM  0R-08-90 WESTMINSTER RESEARCH 435,00 &1.01 G0, 306,34 0015
4,100 RECTON DMCKINSON & CO 08-05-99 PRUDENTIAL SECURITIE 205.00 1626 107, 668,87 0.014
3,600 BECTON DICKINSOM &C0O 08-06-99 CITATION GROUP | B0.00 630 94.600.44 0014
4000 BECTON DICKINSON & CO - 08-059-99 CITATION GROUP 200.00 668 104, 707,20 0013
600 BECTON DICKINSON & CO - DE-19-99 MERRILL LYNCH PIERCE 30.00 L8l 15,493.92 004
2200 RECTON DICKINSON & CO OB-20-93 CITATION GROUP 11000 658 4,366,560 o3
5800 BECTON DICKINSON £CO - 09-30-93 MORGAN STANLEY & CO 4000 L85 I61.534.64 Lo
6,400 CABLETRON SYSINCCOM  (9-14-99 BEAR. STEARNS, SECUR 32000 1933 12366336 0.000
BO00 CABLETRONSYS INCCOM (M- 15.99 BEAR, STEARNS, SECUR 445.00 19.43 172.900.19 .00
1,300 CABLETRON §YS INCCOM  (9-17-99 WESTMINSTER RESEARCH 63,00 1936 25,161.50 13,0060
5400 CABLETROMSYSINCCOM  (9-17-99 WEXFORD CLEARING SER 270,00 19.35 114,454 5y 500
6.0 CABLETRON SYS INCCOM (92099 STREICHER 1. 300,00 19.02 114,143.40 0.000
2,500 CABLETROMN SYS INCCOM  (9-21-99 ALLEN & COMPANY, INC 1 25.00 17.36 4340275 (RO00
6,200 CABLETRON SYSINCCOM  (9-2]-99 STREICHER ). 3000 1738 107, 739,26 (100
B200 CABLETRON SYS5 INC COM  (%-22-99 ALLEN & COMPANY, INC SR0.00 17.35 142,267 62 L
24K CABLEVISION 8¥8 CORP 18-02-99 CONALDSON LURKIN & 1 120,00 65,69 164, 4B 56 oo
Fi CARLEVISION 8Y5 CORP 08-03-99 DHONALDSON LUFKIN &) 35.00 61.7% 4745601 (.00
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IRIDIAN ASSET MGT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
NO PURCHASE COMMISSION COST PER TOTAL YIELL
{IF SHS ISSUE ATE BROKER PER UNIT EXTENSION SHARE COST O COST

50 CARLEVISION SYS CORP (- 12-099 DONALDSON LUFKIN & ) 15.00 648.90 34, 45000 (LI
T CABLEVISION 8Y5 CORP -1 8-99 DONALDSON LUFKIN & 1 1500 7262 5083456 [.000
I CABLEVISION SYS CORP {18 19-99 DONALDSON LUFKIN & ) 15,000 7204 2161050 (000
20 CABLEVISION 3YS CORP U5-20-99 DONALDSON LUFKIN & 1 [ 000 T2.54 14,508 38 (LM
400 CABLEVISION SYS CORP 08-23-99 DONALDSON LUFKIN & ) 20,00 T74.82 29.9356.92 0000
60 CABLEVISION 5YS CORP 18-24-99 WESTMINSTER RESEARCH 30.00 T465 44,790.96 11,0000
800 CABLEVISION 5Y5 CORP [E-25-99 WESTMIMNSTER RESEARCH 40,000 7371 5897360 LI
400 CABLEVISION 8YS CORP [JE-26-494 WESTMINSTER RESEARCH 20,00 T340 2935812 0,000
700 CABLEVISION 5YS CORP (1E-27-00 WESTMINSTER RESEARCH 500 7243 50,704 .43 1,000
400 CABLEVISION 8YS CORP 08-27.99 WESTMINSTER RESEARCH 20,10 T346 29 38372 1,00}
T CABLEVISION 5YS5 CORP DB-30-09 WESTMINSTER RESEARCH 35.00 7117 42.817.25 .00
4,500 CIGNA CORP COM 0&-02-99 PAINE WERBER GOVERNM 225.00 HR.92 400,158 40 0.013
L6060 COMDISCO INC COM [E-03.949 CITATION GROUP B0, 22,11 15,368 458 (HRLAT
2400 COMDISCO INC COM DE-{4-59 CITATION GROUP 126,00 2183 32, 380.96 0004
1,300 COMBPISCO INC COM (8-015-99 CITATION GROUP 65,00 1%.54 2340694 0005
2800 COMDISCO INC COM 08-1 |99 FIRST ALBANY CORPORA 1 4Ch.0x 18.71 5240044 0.005
2,300 COMDISCO INC COM 8-25- WESTMINSTER RESEARCH | 15,00 a7 5006916 000
aon COMDISCO INC COM 08-26-99 WESTMINSTER RESEARCH 0,060 2247 1348356 0004
1,1 COMPISCO ING COM [1§-27-90 WESTMINSTER RESEARCH 5500 0 2421782 0,004
00 COMVERGYS CORP COM 08%.05-99  FIRST BOSTON CORPORA 15.00 02 600615  0.000
1) CONVERGYS CORF COM 08-06-99  CITATION GROUP 5,00 051 T0A0A0 0000
00 COMVERGYS CORPCON 1151149 ALLEN & COMPANY, INC 25.00 21.81 F 090480 0,080
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IRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO, PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHS I1851E DATE BROKER FER UNIT EXTENSION SHARE COST ON COST

B00 CONVERGYS CORP COM 08-12-99  FIRST BOSTON CORPORA 40.00 2180 I7A36R0 0000
500 CONVERGYS CORP COM 08-13-50  FIRST BOSTON CORPORA 25,00 12,25 112420 0000
500 CONVERGYS CORP COM BR-16-99  FIRST BOSTON CORPORA 25,00 2208 IS0 0000
1100 CONVERGYS CORP COM 081899 FIRST BOSTON CORPORA 5500 2191 MOROT 0000
9ol CONVERGYS CORP COM - 2345 DONALDSON LUFKIN & 1 45.00 2 18,202.50 {1 {XH1
300 CONVERGYS CORP COM 085-25.99  MORGAN STAMLEY & CO 15.00 2018 BO34AS 000D
0 CONVERGYS CORP COM 09-03-9%  FIRST BOSTON CORPORA 35,00 21.03 1471953 0000
400 CONVERGYS CORE COM {8-[17-EMp MONTGOMERY SECLRITIE 201063 20.04 BN a2 (hAHIE
2000 DUN & BRADSTREET CORP  (B-0299  GOLDMAN SACHS & COME 10500 319 6102047 0023
600 DUN & BRADSTREET CORP  08-1§-99  FIRST ALBANY CORPORA 0,00 0,65 1839086 0024
3200 DUN& BRADSTREET CORP  08:27-99  GOLDMAN SACHS & COMP 160,00 2485 7953206 (02
LS00 DUN & BRADSTREET CORP 083099  GOLDMAN SACHS & COMP 75.00 2421 3631590 0030
1000 DUMN & BRADSTREET CORP 090299 GOLDMAN SACHS & COMP SO0 2568 2668320 0027
000 DUN & BRADSTREET CORP  08-07-99  FIRST BOSTON CORPORA 50,00 2855 855370 0025
800 DUN & BRADSTREET CORP  (89-0899  CITATION GROUP 95,00 2866 5445077 0025
5,500 DUN & BRADSTREET CORP  09-1699  BEAR, STEARNS, SECUR 275.00 29,10 16005770 D025
1700 EQUIFAX INC COM 08-05.09  HAMBRECHT & QUEST BS.00 340 S68350 00
800 BOUIFAX INC COM D8-06-90  DONALDSON LUFKIN & A0.00 .79 623504 0011
7600 EQUIFAX INC COM 082399 CITATION GROUP 80,00 24,96 22009080 0012
L0 EQUIFAX INC COM 142499 WESTMINSTER RESEARCH 50.00 30,00 o440 0012
400 EQUIFAX INC COM U8-25-99  WESTMINSTER RESEARCH 40,00 40,30 2000 0012
2600 EQUIFAX INC COM 0399 DONALDSON LUFKIN & 130,00 0,20 7851532 poiz
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TRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE IMTE BROKER PER UNIT EXTENSION  SHARE COST ON COST

1300 EQUIFAX INC COM 05-07-99 MORGAN STANLEY & CO 65.00 3036 1947125 nalz
[.700 EQUIFAX INC COM (9. 08-19 MORGAN STANLEY & CO R5.00 LILEE 5215430 G012
1900 EQUIFAX INC COM (19-14-99 MORGAN STANLEY & CO 500 2800 53,202.47 0.013
1,200 EQUIFAX INC COM (M- 15.99 MORGAN STANLEY & CO G000 2833 3400016 0013
Al FINOVA GROUP INC COM (-02-549 MONTGOMERY SECURITIE n.00 44.75 26,648.74 0.016
1,100 FINOVA GROUP INC COM (8- (3-S5 WESTMINSTER RESEARCH 5500 4248 46,724.04 0.0016
4600 FINOVA GROUP INC COM (K- | 154 STREICHER 1, 230.00 41.67 191,671.42 0m7
1300 FINOVA GROLUP INC COM (- 1254 STREICHER J. 65,00 41.80 54,336.30 0oy
SO0  FINOVA GROUP INC COM (- 1755 FIRST ALBANY CORFORA 25,00 3613 1 B,066.05 (019
GO0 FINOVA GROUP INC COM [-R-20-9% FIRST ALBANY CORPORA 45,00 3587 32382.K2 {020
1,500 FINOVA GROUP INC COM 09-21-0% FIRST ALBANY CORPORA 75.00 BB 5390745 o020
200 FINOVA GROUP INC COM 08-22-99 FIRST ALBANY CORPORA 100 3553 7.105.62 D020
900 FINDVA GROLP INC COM 19-23-99 FIRST ALBANY CORPORA 45.00 552 3196971 0.020
600 FINOVA GROUP INC COM (49-24-99 FIRST ALBANY CORPORA 30.00 3495 085232 00
J.200 FINOVA GROUP INC COM 09-27-99 FIRET ALBANY CORPORA 60.00 3578 4293504 (020
S GALILECH INTL INC COM 08-015-99 CITATION GROUP 25.00 4731 2365645 0007
1500 GALILED INTL INC COM (18-06-99 FIRST BOSTON CORPORA T5.00 47,19 T0,7R0005 0.0°7
1,000 GALILEQ INTL INC COM 08-11-99 LEHMAN BROTHERS INC 50,00 42,71 42,705 60 0008
4 GALILED INTL INC COM Og-12-99 LEHMAN BROTHERS INC 20,6 42,16 16,865 92 (008
TU0 GALILEQ INTL INC COM 08-27-99 MORGAMN STANLEY & CO 35.00 46,94 32.859.1% 0007
2,500 GALILED INTL INC COM - 14-49 ALLEM & COMPANY, INC 125.00 37.59 YIU73.50 (008
2 GENZYME CORPCOM 05249 BEAR, STEARNS, SECUR 000 48,90 [ 17, 360,00 (.00
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IRIDIAN ASSET MGT

NO

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

PURCHASE

£ COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
1500 GENZYME CORP COM (F-27-54 BEAR, STEARNS, SECUR LR 49.99 12497275 0.000
LS00 GEMEZYME CORP COM [er-29-949 BEAR, STEARNS, SECUR 0,00 L] £8.553.30 {0000
600 GTE CORP COM 8- 18-94 DONALDSON LUFKIN & ) 30.00 7505 45.030.00 0,025
B0 HARRIS CORP COM OF-11-9% INVESTMENT TECHNOLOG 40,00 .47 23,577.52 R
&00  HARRIS CORP COM 08-11-99 ALLENM & COMPANY, INC 40,00 2931 23,448 08 0. 0C0
LI HARRIS CORP COM 0R-12-59 ALLEN & COMPANY, INC 5500 2566 362094 (10006
1300 HARRIS CORP COM (8-31-99 HAMBRECHT & QUEST 0500 26.55 34,500 41 0.007
LK} HARRIS CORF COM e-a1-99 HAMBRECHT & QUEST §5.00 2670 4536550 (L7
LK) HARRIS CORFP COM 0R-02-94 MERRILL LYNCH PIERCE S0.00 26,52 26,521.90 .07
G HARRIS CORP COM 0A-03-94 MERRILL LYNCH FIERCE 45.00 27.01 24,307 83 0,007
1500 HARRIS CORP COM 9-07-9% CITATION GROUP 75,00 2669 40,034.40 0.007
L300 HARRIS CORP COM (1500895 CITATION GROUF 63,00 .66 34,657.22 D00y
1300 HARRIZ CORP COM 05-24-94 BEAR, STEARNS, SECUR 165,00 2739 90,370.50 (Lo07
LEDD HARRIS CORP COM (92749 CITATION GROUP S0 28.04 50,46732 0.007
2600 HARRIS CORFP COM (H9-26-99 GOLDMAN SACHS & COMP | 3000 2873 74,706, 54 0.0060
2100 HARRIS CORE COM 09-29.99 CITATION GROUP 105.00 2796 SRTI642 0.007
LI00 HARRIS CORP COM (930499 GOLDMAMN SACHS & COMP B5.00 7.0 4708371 0,007
LMKy HSEHD INTL INC COM U055 DONALDSON LUFKIN & | 65,00 3947 5131672 0.7
3LE00 L-3 COMMUNICATIONS HL.  (9-27-99 CITATION GROUP 1 545000 .00 120867030 0.000
2500 LORAL SPACE & COMMUNI  O#- 189 STREICHER 1 125,00 18.38 4596125 (0,000
600 NCR CORP COM 08-31-949 DONALDSON LUFKIN & 1 30,00 43124 25046 28 (00
600 NCR CORP COM 05001 9% DONALDSON LUFKIN & ) 30,00 4420 26,521,276 (00
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IRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

N0, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
1,400 NCR CORP COM 09-07-9% BEAR, STEARNS, SECUR 70,00 4325 60,5504 1,000
1000 NCR CORP COM D9-18-59 BEAR, STEARNS, SECUR 50,0 43.00 A43,00:4.60 (LK)
|, 700 WCR CORP COM (-09-94 FIRST BOSTON CORPORA 55,00 41,05 649,778.54 10,0000
| 000 WCR CORPCOM 091099 CITATION GROUP Fi0.00 42105 42,049.00 0,00
900 NCR CORF COM (19-20-99 WESTMINATER RESEARCH 4500 3100 27,903 42 0,000
3500 NCR CORP COM 19-30-99 BEAR. STEARNS, SECLIR 125.00 15 B1.308.50 .00
O BALSTON-RALSTON PURIN  0F-02.99 SMITH BARNEY INC 45.00 20,00 27.004.14 0013
00 RALSTOMN-RALSTON PURIN  08-03-99 SMITH BARNEY INC 4500 A 2710539 0013
700 RALSTON-RALSTON PURIN  (8-04-99 SMITH BARNEY INC 35.00 20,85 20,8937 i3
1600 RITEAID CORP COM (Fr-28-94 REAR, STEARNS, SECUR 18000 13,85 49,843.80 0033
6900 RITE AID CORP COM (2904 CITATION GROLP 34500 |3185 95,506,053 (033
5800 SILICON GRAPHICS INC (18-11-99 DOMALDSON LUFKIM & J 200000 12,05 69 897 54 [HRLEA]
6,100 SILICON GRAPHICS INC (B-12-99 DONALDSON LUFKIM & J 305,10 1197 T2.993.2] (00K
IA00 ST IUDE MED INC COM {19-10-99 GOLDMAN SACHS & COMP 190,00 3143 11941500 0,000
1,30 ST JUDE MED INC COM (191499 GOLDMAN SACHS & COMP 65.00 306 44,279.56 0.000
3700 STORAGE TECH CORPCOM  08-11-99 CITATION GROUE 18500 2021 74.785.51 0.000
2400 STORAGE TECH CORPCOM  D9-08-99 CITATION GROUP 120.00 21,76 5223192 (00
2400 TRAVELERS PPTY CASCO 09.30-99 ALLEN & COMPANY, INC 14400000 29,33 R1,133.52 oy
|70 UNUMPROVIDENT CORF CO 08-02-99 CITATION GROUP 25,00 5150 #8.334.21 0011
LA UNUMPROVIDENT CORF CO (8 -0F-9% MERRILL LYNCH FIERCE #0100 B 62,248 .80 0015
10 UNUMPROVIDENT CORPCO - OB-10-99 CITATION GROUP 50.00 aTag 37,994.30 0015
2400 UNUMPROVIDENT CORP OO (K-15:99 CITATION GROUP 12030 36,75 £E.193.08 0.0 &
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IRIDIAN ASSET MGT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

MO PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST
2,100 UNUMPROVIDENT CORF CO 08-23.99 CITATION GROUP 105.00 3508 75.558.27 006
4400 UNUMPROVIDEMT CORPCO 08-25.99 CITATION GROUP 22000 RIE2 162,000.06 006G
LS00 UNUMPROVIDENT CORP CO (09.01.99 LEHMAN BROTHERS INC 75,00 3677 55,157.25 (L01h
1000 UNUMPROVIDENT CORP CO (9-02-99 MERRILL LYNCH PIERCE S 36.00 R PR 0016
40 UNUMPROVIDENT CORPCO  (F.03-99 MERRILL LYNCH PIERCE 20,00 A1.05 14,5820 00 0015
T UNMUMPROVIDENT CORP CO (R-07-90 DONALDSON LUFKIN & 1 35.00 3634 25 436,60 Lila
1500 UNUMPROVIDENT CORP OO (RL08-99 DONALDSON LUFKIN & 1 75.00 36,29 5443725 nolG
2,700 UNUMPROVIDENT CORPCO (811799 BEAR, STEARNS, SECUR 13500 3478 9355249 nm7
400 UNUMPROVIDENT CORPCO 08-20-99 BEAR, STEARNS, SECUR 20,00 3396 13,582,112 nm7
1200 WHIRLFOOL CORP COM 09-09-99 FIRST BOSTON CORPORA iR ] £i9.69 8108452 009
L& WHIRLFOOL CORF COM 9= 10-y8 GOLDMAN SACHS & COMP S0L00 67,47 12144542 {111e]
2K WHIRLPOOL CORP COM 09-10-949 CITATION GROUP 10000 TO08 14,0100 {1019
331,400 10,78, 1 RG.90
FIDELITY MGMT
12,150 #HNORTHN TR CORP COM (IE-24-594 BEAR, STEARNS, SECUR LR 1] 85954 0BT 923 1 (U006
153300 #REORG EXXON CORF COM  OF-10-99 BAIRD, ROBERT W & CO 665,00 RLOR LUTE 244,05 (1LEed |
1886 #RECORG STAPLES INC CD (R-Cir- 4 GOLDMAN SATHS & COMP 000 18.87 F4.462.28 ()00
34,700 #REORG STAPLES INC CO [9-0/-99 CGOLDMAN SACHS & COMP 0.0y 1933 670, 889 20 0000
3900 ¥VREORG WALT DISNEY CO (8-17-949 DE CLEARING SERVICES 19500} 2BAG 110,979.57 0.007
18,638 #REORG WALT DISNEY €O (OX-18-59 DA CLEARING SERVICES 93190 2841 53658064 0,007
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
Wi, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS 1S5UE DATE RROKER PERUNIT EXTENSION  SHARE COsT 0N COST

40000 ABRBOTT LAB COM (F- 20494 RAYMOND JAMES T45.00 43,80 (52 620,00 (L]
25059 BEST BUY INC COM 5TR (%-03-99 DOMALDSON LUFKIN &) 1.297.95 G056 1.572,12636 1.000
10,900 CARDINAL HLTH INC (9-13-99 CITATION GROUP 545.00 62499 (86.563.75 0.nm
20,654 CITIGROUP INC COM {19-16-99 MONTGOMERY SECURITIE | 48270 43.24 1,282,164 43 0.012
2,000 CLOROX COCOM 08-12-99 COLDMAN SACHS & COMP 400,00 82574 686,276,00 0n9
7,700 CONEXANT 8Y5 INC COM (4-15-9% FIRST BOSTON CORPORA .00 7502 57761935 (LK
%620 DELL COMPUTER CORFCO 08-18.99 MORGAN STANLEY & CO (00 4481 |, 730,658.75 {000
00 DYNEGY INC COM STR (-9 ERMNST AMD COMPANY 6.00 24.03 4 B05 .08 oo
100 DYNEGY INC COM 5Th {¥-02-99 INVESTMENT TECHNOLOG 2.0 2402 2400 8D D.002
200 DYNEGY INC COM 5TK [(8-03-499 ERMET AND COMPANY 6.0 2402 480362 0,002
400 DYNEGY INC COM STE 08-D4-194 ERMST AND COMPANY [2:00 2403 961200 0002
S DYNEGY INC COM STK (8-05-99 ERMNST AND COMPANY 1500 23R8 1153995 0.002
700 DYMEQY INC COM 5T 08-06-99 ABN AMRO SECURITIES 35.00 2.0 1651750 04102
[0 DYNEGY INC COM STK 08-09-99 INVESTMENT TECHNOLOG 2.00 2394 2.394.13 (002

00 DYNEGY INC COM STK (50499 ABN AMRO SECURITIES 15.00 399 119625 0002
00 DYMEGY INC COM STK (- 1031 ARMN AMRO SECURITIES 100003 2336 4,672.50 0,002

100 DYNEGY INC COM §TH (8-1 1-99 ABN AMRO SECURITIES 5.0 1343 234250 0.007

100 DYNEGY INC COM 5Th (i~ 2499 ABN AMRO SECURITIES 500 3343 234250 oonz

00 DYNEGY INC COM S5TK [15-13-5% ABM AMEO SECURITIES 45,00 23.55 2119500 0.002
17,600 DYNEGY INCCOMSTE 8- 1394 [MVESTMENT TECHNOLOG 352.00 2352 413,952.00 (oo2
4200 EBAY INC COM (%-19-99 DE CLEARING SERVICES (.00 122.38 513.975.00 0,00
A0 EMC CORP MASS COM (¥ 1650 BAIRD, ROBERT W & 0O 1,005,000 G788 1377, 90010 0,000
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FIDELITY MGMT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO. PURCHASE COMMISSION COSTPER  TOTAL  YIELD
OF SHS ISSUE DATE BROKER PER UNIT _EXTENSION  SHARE COST ___ ONCOST
19700 EMC CORP MASS COM 09-20-99  BAIRD, ROBERT W & CO 985.00 128 LAISSEESE 0000
1500 FMMA COM STK (E-02-99 DB CLEARING SERVICES 125,00 63,06 172,639 75 LR B
400 FNMA COM STK 0B-03-99  SOUNDVIEW FINANCIAL 20,00 68.09 2723500 0015
MY FNMA COM STR (XR-(15-9% WEEDEN AND & CO 404,00 6530 BEY.5349. 00 0.016
2800 GATEWAY INC COM 08.0299  MONTGOMERY SECURITIE 140.00 7119 216,139.00 0,000
1000 GATEWAY INC COM 08-03-99  MONTGOMERY SECURITIE 550,00 7677 BA448980 0000
600 GEMSTAR INTL GROUPLT  08-19:99  LEHMAN BROTHERS INC 0.00 58.00 79766 0,000
8400 GEMSTAR INTLGROUPLT  08-2099  LEHMAN BROTHERS INC 0.00 60.30 S06,53344 0,000
10,100 GEN DYNAMICS CORPCOM  09-1699  CITATION GROUP 505.00 6170 62304475 0015
11200 HERSHEY FOODS CORPCO  09-13.99  MORGAN STANLEY & CO 560,00 52,93 282832 0019
£.000 HEWLETT-PACKARDCOCO U8-19.99  FIRST BOSTON CORPORA 400.00 101.86 BI4892.00 0,006
17,000 HOME DEPOT INC COM 09-13-99  FIRST UNION CAPITAL 850,00 6783 LIS300000 0002
204 HOME DEPOT INC COM 09-14-99  FIRST UNION CAPITAL 14.70 6821 005227 0.002
1,800 HUMAN GENOME SCIENCE  08-02-99  MERRILL LYNCH PIERCE 0.00 5376 96,76440  0.000
2200 HUMAN GENOMESCIENCE 080399  MERRILL LYNCH PIERCE 0.00 54.57 120064.02 0000
900 HUMAN GENOME SCIENCE  084-99  MERRILL LYNCH PIERCE 0,00 55.46 4990986 0.000
200 ILLINOVA CORP COM 0B-11-99  COWEN AND COMPANY 10.00 39 638500 0.038
100 IMMUNEX CORPNEW COM 082399 INSTINET 20 1290 1290200 0.000
4100 IMMUNEX CORPNEW COM  (823.99  SMITH BARNEY INC 000 13238 277099 0,000
11,950 INTEL CORP CAP 08-13:99 B TRADE SERVICES 119.50 78.66 939.96908 0,001
5690 INTEL CORP CAP 08-13.99  DONALDSON LUFKIN & ] 0.00 7913 45022125 0001
8400 INTL BUSINESSMACHCO  (08:02-99  CITATION GROUP 42000 12494 104947080 0.003
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FIDELITY MGMT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

MO, PURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE RROKER PER UNIT _EXTENSION  SHARE COST ON COST
13,5 INTL BUSINESS MACH CO 0&-19-99 BAIRD, ROBERT W & CO BTAAK) 123,65 | 665,293 W) (003
5200 INTL BUSINESS MACH CO m-13.99 CITATICN GROUP 200,00 133.57 604,550 48 0003
7400 KROGER CO COM (1-16-99 BERMSTEIM, SANFURD C 137000 25,55 T00,070.00 000
400 LOWES COS INC COM (19 15-59 GOLDMAN SACHS & COMP 20,00 4724 1580412 002
3500 LOWES COS INC COM (19-17-499 FIRST ALBANY CORPORA 175.00 47179 16727665 ooz
13400 LOWES COS INC COM (H-20-99 FIRST ALBANY CORPORA 20,00 4773 R7R,250.40 0002
1400 LUCENT TECHNOLOGIES | 08-19-99 BEAR, STEARNS, SECUR 40080 63,50 215,887 68 0.001
4,700 LUCENT TECHNOLOGIES | §-20-99 BEAH, STEARNS, SECUR S0 32 2,325,015 IR
£251 LUCENT TECHNOLOGIES | 0§-24.99 BEAR. STEARNS, SECLUR 99.01 G307 $36,929.70 0.001
13900 MASCO CORF COM 049-02-99 SMITH BARNEY INC 1,195,040 .44 T27484.93 0015
1300 MICROSOFT CORF COM (L0595 THONALDSON LUFKIN & J 0.00 95,03 123,530 69 (1,000
5300 MICROSOFT CORP COM (503495 INSTINET 106,00 4,94 A03, 172 99 0,000
2808 MICROSOFT CORP COM 05 03-09 GOLDMAN SACHS & COMP 0.00 .75 263.250.00 .00
3600 MICROSOFT CORP COM 05-03.99 MERRILL LYNCH MIERCE 0.00 9541 34346208 0,000
2,600 MICROSOFT CORF COM 09-013-99 DONALDSON LUFKIN & 1 LREY 94 85 246,602.20 0.000
2300 MICROSOFT CORP COM 05-03-99 NONALDSON LUFKIN & J [ELY 9500 218,500.00 (000
7450 MICROSOFT CORP COM 061 6-95 TROSTER SINGER CORP 0.00 93.94 TOZ,652.50 {0y
(2,208 MINN MNG & MFG COCO 08-11-9% INTERSTATESOHNSON L G040 96,69 1.180,352.45 o2
1,300 METWORK APPLIANCE INC  08-12-99 DONALDEON LUFKIN £ 1 0.00 54.30 T0.591.82 (RG]
3400 NETWORK APPLIANCEING  08-13-99 DONALDSON LUFKIN & 1 .00 55.74 189.523.14 0,003
00 NETWORK APPLIANCE INC  08-16-99 DONALDSON LUFKIN & J (.00 50.67 51.006.78 0.0y
K NETWORE APFLIANCE INC [.17.40 POMNALDSON LUFKIN &1 000 S B 43,540,081 116403
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

MO PURCHASE COMMISSION COST PER TOTAL YIELD
(F SHS 155115 DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
200 METWORK AFPLIANCE INC  08-17-99 BEAR, STEARNS, SECUR 000 54.00 103, 060,04 10,60
00 NETWORK APPLIANCEINCG (18179 DONALDSON LUFKIN & § 0.00 56.38 L2500 11,0430
1,500 NETWORK APPLIANCE INC (- |B-%% DONALDSON LUFKIN & 1 0 561 B4.017 85 1,000
300 NETWORK APPLIANCE INC  (-19-99 DONALDSON LUFKIN & 1 (00 58,23 17,467,350 0.000
800 NETWORK APPLIANCE INC (8- 1999 DONALDSON LUFKIN & ) i 57.54 46,275.04 0.000
00 NETWORK APPLIANCE INC  OE-20-99 DONALDEON LUFKIN & ) 0.00 57.88 17,362.50 (1000
T3 NETWOHK APPLIANCE INC  DE-23-99 DONALDSON LUFKIN & J (.00 §9.29 433794 10K
14,2200 PFIZER INC COM (JB-23-49 CITATION GROUP T11.00 AR05 541,00 100 0,009
6,600 PROCTER & GAMBLECOC  [9-16-99 DB CLEARING SERVICES 330,00 9877 651,901,14 0012
4,200 RAMBUS INC DEL COM (8-12-949 MERRILL LYNCH FIERCE {06 BB 301250 0000
8500 SHARED MED SYS CORF C - 16- INVESTMENT TECHNOLOG 102.00 61.96 526,688.05 0om3
M SIEBEL 5YS INC COM (F- (7= DONALDSON LUFKIN & J 0.00 7600 1 5,200.00 LEE I
300 SIEBEL Y5 INC COM -7 -5 INSTINET M) 7477 23 43082 0,000
400 SIEBEL 5YS INC COM (9-0R-499 MORGAM STANLEY & CO (.063 7182 28,766,506 0.000
800 SIEREL 5YS INC COM 2.05.99 DONALDSON LUFKIN & J 0.0 73.18 SE.542 96 .00
2y SIEREL SYS INC COM (5-A15-45 INVESTMENT TECHNOLOG 4,00 7193 14 38576 (LK
1y SIEBEL Y5 INC COM [ DE- 04 B TRADE SERVICES 1] 7211 T210.066 0.000
600 SIEBEL 5Y5 INC COM K08 MORGAN STANLEY & OO {100 7300 43,800,00 0,000
700 SIEBEL 5YS INC COM U8-08-499 INVESTMENT TECHNOLOG 14,00 T2.68 5087341 0000
gt SIEBEL SYS INC COM 1909949 DOMALDSON LUFKIN & 1 0,00 Tl44 64, 293.75 (0,000
1200 SIEBEL SYS INC COM 19 -4 GOLDMAN SACHS & COMP {100 T6.38 244, 400.00 (000
21,927 SPRINT CORP COM (151099 J P MORGAN SECURITI 1096, 15 47.19 1034697 45 o
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FIDELITY MGMT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
NO. PURCHASE COMMISSION COSTPER  TOTAL YIELD
(F SHS ISSUE DATE BROKER PER UNIT EXTENSION SHARE COST ON COST
15,140 ST STR CORPCOM [8-24-9 INTERSTATE/NCHNSON L T57.00 TIL48 L2, 142,10 0,008
T.000 TOSCO CORP COM NEW O - 1 0-ER3 PAINE WEBRER INC 350000 28.88 202,146.70 (008
500 TOSCOCORPCOM NEW 145 | 2-55 CITATION GROUP 25.00 8,80 |, 030 008
100 VERITAS SOFTWARE CORP  (08-(2-99 INSTINET 200 54.71 5470.75 (LOGD
100 VERITAS SOFTWARE CORP N8-02-99 INVESTMENT TECHNOLOG 2.00 5511 551138 (ERL ]
100 VERITAS SOFTWARE CORP  08-02-99 INVESTMENT TECHNOLOG 2.00 5409 5,405 88 0,000
00 VERITAS SOFTWARE CORP 08 -002-94 MONTGOMERY SECURITIE 0,00 5478 10,956.94 (.00
300 VERITAS SOFTWARE CORFP  (8-02.99 INSTINET 6,00 54.72 1641645 (0,00
300 VERITAS SOFTWARE CORP OR-002-594 INVESTMENT TECHNOLOG 600 5555 16,665.3% (0,000
101 VERITAS SOFTWARE CORP (R-03-99 MONTGOMERY SECLURITIE (.00 54.75 547500 (L0000
1,700 VERITAS SOFTWARE CORP  (8-03-95 MERRILL LYNCH PIERCE {1,083 34,45 9255973 (1.00K)
S} VERITAS SOFTWARE CORP [ - MERRILL LYNCH PIERCE 1,04 5155 26,772.90 0,000
500 VERITAS SOFTWARE CORP (8- (05-959 FIRST BOSTON CORPORA 0,00 5183 26415.55 0,600
5500 VERITAS SOFTWARE CORP [R-05-99 MERRILL LYNCH PIERCE 0.00 5450 05, 750,(K) 0,000
00 VERITAS SOFTWARE CORP (B 1990 FIRST BOSTON CORPORA 110 51.87 26,937.40 0,000
7800 YERITAS SOFTWARE CORP UE-19-99 MORGAN STANLEY & CO 000 5325 415,350.00 (000
400 VERITAS SOFTWARECORP  08:19-99  MORGAN STANLEY & CO 0,00 5358 21,450.00  0.000
500 VERITAS SOFTWARE CORP (. 9.4 MERRILL LYNCH PIERCE (L1 5304 2652115 [LAHKR
ain VERITAS SOFTWARE CORF (K- 1599 INVESTMENT TECHNOLOG B.O0 53,80 21.520.52 0.000
HES, 148 30,511, 547,42
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HOLLAND CAP MGMT

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

N PURCHASE COMMISSION COST PER TOTAL YIELD
OF 5HS ISSUE DATE RROKER PER UNIT EXTENSION  SHARE COST 0N COST
3630 AES CORPCOM [8-300-99 LEHMAN BROTHERS INC 16425 61467 225,083,426 0.000
5.150 CLOROX COCOM (183094 CORRESPONDENT SERVIC 211.75 45.55 234,582.50 0.017
L300 COSTCO WHSL CORP NEW 08-27-94 LEHMAN BROTHERS INC 0.00 1713 106,262 50 0.000
1,750 COSTCO WHSL CORP NEW (8- 30. 4% GOLDMAN SACHS & COMP (100} 7738 13540625 0.000
10,500 FED SIGNAL CORP COM {d-30-94 CORRESPONDENT SERVIC 47250 2101 220,650.15 .035
6,000 MO WORLDCOM INC CO 08-20-99 GOLDMAN SACHS & COMP 000 TAR1 442.875.00 .00
I2800 WHITMAN CORP NEW CO 08-30-9% DONALDSON LUFKIN & J 56,00 16.86 21574524 0.2
S0 WHITMAN CORP NEW CO 01 -9% DONALDSON LUFKIN & ) 40.50 1680 15,115.50 0.002
42,050 1.589,720064
ARIEL CAPITAL MGMT

5000 BOB EVANS FARMS INCC 08-04-99 PRUDENTIAL SECURITIE 0.00 1966 98, 305.00 0o
4000 GEN BINDING CORP COM (=R B SHERWOOD SECURITIES 0.00 15.00 i, L. 00 0.016
1600 GEN BINDING CORP COM 09-30-99 WEEDEN AND & CO 01.0¥ 2030 247296 0011
7500 GRACO INC COM 0F-30-99 BLAIR, WILLIAM & CO 45000 3350 25243725 0nle
5000 GRACO INC COM 052299 CORRESPONDENT SERVIC 250.00 3393 169.625.00 R
LEOD GRACO INC COM (92499 JACKSON PARTNERS AND 228,00 i 126, 220080 RIS
100 GREY ADVERTISING INC 08-02-99 WEEDEN AND & CO (.00 .61 X3 46096 0001

1My GREY ADVERTISING INC UE-019-499 WEEDEN AND & CO 13,06 34262 34,262.00 0011

100 GREY ADVERTISING INC 19-16-99 WEEDEN AND & CO 0.0 362,05 36,204.70 (i

100 GREY ADVERTISING INC (9-23.499 WEEDEN ANID & C0 .00 36483 InABE 43 LRI [
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ARIEL CAPITAL MGMT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
N0 FURCHASE COMMISSION COST PER TOTAL YIELD
UF SHS ISSUE DATE RROKER PER UNIT EXTENSION  SHARE COST ON COST
100 GREY ADVERTISING INC 1430058 WEEDEN AND & CO (.0 3507 3650700 RITIH
7,700 HASBRRO INC COM L WILLIAMS CAPITAL GRO 46200 2330 7169152 holn
000 HOC INS HLDGS INC COM {1 (03-05 PAINE WERBER INC 0000 14.97 13,863.50 a3
TA00 HOC NS HLDGS INC COM (0758 CHICAGO CORPORATION 350,00 |5.05 10533010 0113
6,200 HOC INS HLDGS INC COM 015-(15-95 ERNAT AND COMPANY J1000 1558 96,579.26 [H1] e
4,500 HOC INS HLDGS INC COM 081044 PAINE WEBBER INC 225,00 16542 T3.900.35 0.m2
£200 HOC INS HLDGS INC COM 091399 FC FINANCIAL 410,00 1676 137,394.28 (.00 |
7,500 HCC INS HLDGE INC COM (R ER CORRESPONDENT SERYIU 7500 16,54 127,023.75 0ol
6,200 VCC INS HLDGS INC COM (k-1 5-949 FC FINANCIAL 30.00 1727 107.077.72 LT
4,800 HOC IMS HLDGS INC COM 08-17- LYMNCH JONES & HYAN 240108 17.05 B1,840,00 G001
1500 HCC INS HLDGS INC COM (Ra-21-9%9 INSTINET 210.60 16,50 51.,741.25 L e
BA00 HOC INS HLDGS INC COM 00-21-24 ERMET AND COMPANY 4725, 16.33 138,762.50 0012
11,300 HOC INS HLDGS INC COM (Fr-23-04 CORRESPONDENT SERVIC 565,06} 16,30 1B, 190,00 L] e
0,000 HOC INS HLDGS INC COM (927940 CORRESPONDENT SERVIC SO0 16.78 16776000 0011
4500 HOC ING HLDGS INC COM (Fp-24-9% PAINE WEBBEH [NC 225.00 16,806 T75.850,65 001l
BO00  HOC INS HLDGSE INC COM 2950 CORRESFOMNDENT SERVIC 43500 1679 149, 40,08 LA
92K HOC INS HLDGS INC COM (#3054 CORRESPONDENT SERVIC 460,00 1679 154,432.12 LT
GA00 HORACE MANN EDUCATOR  08-02-99 CHICAGO CORPORATION 34000 2892 196,632, 68 0114
12,8000 HOHACE MANN EDUCATOR  (8-30.99 CORRESPONDENT SERVIC Ha01LIH) W30 JBT. 340,00 A3
2.500 HORACE MANN EDUCATOR  (8-30-99 RAYMOND JAMES 12500 30,30 T3 730,00 0013

——————— O ————— | — . —
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ARIEL CAPITAL MGMT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
MO, PURCHASE CONMMISSION COST FER TOTAL YIELD
OF SHS 185UE DATE BROKER PERUNIT EXTENSION  SHARE COST U COST
gA0 HORACE MANN EDUCATOR 091399 CORRESPONDENT SERVIC 576.00 3000 297.557.76 0013
17.000 HORACE MANN EDUCATOR  (9-14-99 CORRESPONDENT SERVIC BA0L00 ElRTI SL1LTELG0 00E3
10000 HORACE MANN EDUCATOR  09-17-99 ABN AMRO SECURITIES (iR Jh18 30178100 0013
S000 HORACE MANN EDUCATOR 002009  CORRESPONDENT SERVIC U6 29.81 1 449,050.00 0,014
000 HORACE MANN EDUCATOR  (9-23-99 CORKESPONDENT SERVIC 304,00 2809 143,425 00 ond
EO00 HORACE MANN EDUCATOR  09.24.99 JACKSON PARTNERS AND 400 26.07 208,552 .80 (0 i
5,300 HORACE MANN EDUCATOR  09-27-99 CORRESPONDENT SERVIC J15.00 1792 147.957.98 DOLS
2200 HORACE MANN EDUCATOR  09-18-99 CORRESPOMDENT SERVIC 132,00 27.05 59.502.52 Ors
6500 HORACE MANN EDUCATOR  (09-29-99  CORRESPONDENT SERVIC A0, () 2608 169.217.10 b6
51,200 HUSSMANN INTL INCCOM  05-05-94 BLAIR, WILLIAM & CD 2,56/0,00 1668 B53,760000 (004
SA00  HUSSMANN INTL INC COM 08 16-0%9 ABN AMRO SECURITIES 440,06 18.08 159.085.20 .00
S600 HUSSMANM INTL INCCOM  08-17-99 ABN AMRO SECURITIES 280,00 17.70 99.109.36 0.004
000 HUSSMANN INTLINCCOM.  08-25-9% GARDNER RECH & CO. AR0.00 17.00 1 35.980.00 L.004
13600 HUSSMANN INTL INCCOM  08-01.99 BLAIR, WILLIAM & CO HRALK 16,93 230, 180,00 1,004
11,700 HUSSMANMN INTL INC COM  (8.03-99 ABN AMRO SECURITIES SR5.00 17.05 199 485.00 004
15,000 HUSSMANN INTL INC COM 081359 CORRESPONDENT SERVIC 73000 16546 25434450 0.004
4500 HUSSMANN INTLINCCOM 02399 CORRESPONDENT SERVIC 24000 [ 549 B1.540.000 0004
7,000 HUSSMANN INTL INC OOM  (A-29-8H CANTOR FITZOERALD & 474.00 17,000 134280025 {004
3,700 INTL GAME TECH COM (=309 FRYOR, MCCLENDON, CO 2200 1737 6427825 0.006
|.iMK)  LEE ENTERPRISES INC T - 17-44 ARN AMRO SECURITIES Bl 2791 27.913.10 0022
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ARIEL CAPITAL MGMT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
Nk PFURCHASE COMMISSION COST FER TOTAL YIELD
OF SHS ISSUE DATE RROKER PER UNIT EXTENSION  SHARE COST ON COST
9000 LEE ENTERPRISES INC C (¥9-10-99 CORRESPONDENT SERVIC 5400 2109 2449146 (1) 0023
RA00 LEE ENTERPRISES INC C (.-30-99 CORRESPONDENT SERVIC 420,06 2181 23563424 (023
4,000 LOMNGS DRUG STORES COR  08.24.99 ABRN AMRO SECURITIES 20H.08) ALU5 |2 20 RV E
2,000 LONGS DRUG STORES COR 09-20-99 FIRST BOSTON CORFORA 1 02,06 2947 58,937 40 o
10,000 LONGS DRUG STORES COR. 09-21-99 GARDNER RECH & CO. 00,00 2919 291, 860.00 019
3200 LONGS DRUGC STORESCOR  (9-27-99 CORRESPONDENT SERVIC 192,00 na| 946,59 2.00 0018
7600 MBIA INC COM 08-10-99 CHICAGO CORPORATION 456,00 52087 02 581,12 (0es
2,000 MBIA INC COM OB- | 1-4% GOLDMAN SACHS & COMP 120.00 §1.56 105, 1 20,00 0o1s
1500 MBIA INC COM (-1 1-99 LYMNCH JONES & RYAN 94,00 52 56 7884000 HEH
4300 MBIA INC COM [8-13-99 CHICAGO CORPORATION 21500 5240 12531226 L] ]
2400 MBIA INC COM (8-20-99 LYNCH JONES & RYAN 144, (10 S2.69 126,445 .08 0015
7000 MBIA INC COM 09.22.99 CORRESPONDENT SERVIC 420,00 45,96 HT17.20 R
LT00  ROUSE €O COM (8- 10-99 CHICAGD CORPORATION 10200 2331 1962700 05|
2,100 ROUSE CO COM (B-11-59 CHICAGD CORPORATION 126.00 2350 445,344 75 05|
100 ROUSE CO COM (8-30-99 PRYOR, MCCLENDON, CO 6.00 215 227475 0.052
5800 ROUSE COCOM 0g-31-99 FC FINANCIAL 34500 2286 132,585.68 0.052
4000 WESLEY JESSEN VISIONC (8-19-99 INSTINET 240,00 30495 123,502, 00 0,000
5,000 WESLEY JESSEM VISIONC (8-246-99 INSTINET 300,00 3050 134,503 50 0,000
7.500 WESLEY JESSEN VISIONC 0902599 FIRST UNION CAPITAL 0.0 RIVEEE] 219.687.50 0,000
I.200 WESLEY JESSEN VISIONC 091399 FIRST UNION CAPITAL .00 32:13 35,550,00 0.000
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ARIEL CAPITAL MGMT PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999
NO, PURCHASE COMMISSION COSTPER  TOTAL YIELD
0F SHS 155UE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
1300 WESLEY JESSENVISIONC (91699  WEEDEN AND & CO 0.00 30,50 4003597  0.000
17,100 WHITMAN CORP NEW COM  09:30-9%  GARDNER RECH & CO, E35.00 14.54 4858050 Doz
469,600 11,109,733.27
J & W SELIGMAN
2900 #REORG INFOUSA INCCL  08-0399  HAMBRECHT & QUEST 0.0 B.00 2320000 0,000
S0 HREORG INFOUSA INCCL  0B-04-99  HAMBRECHT & QUEST 0.0 7463 IBBETS0 000
500 AREORG INFOUSA INCCL  OR-05-99  HAMBRECHT & QUEST .00 738 368730 0.000
500 #REORG INFOUSA INCCL 080999 HAMBRECHT & QUEST (1K) 763 81250 0000
1100 SREORG INFOUSA INCCL  OB-12-99  HAMBRECHT & QUEST 0.00 7.50 R25000 0000
2000 AREORG INFOUSA INCCL  0R-13.99  HAMBRECHT & QUEST 0.00 7.54 21,858.75  0.000
1,100 #REORG INFOUSA INCCL. (82299  HAMBRECHT & QUEST 000 700 770000 0.000
600 SREORG INFOUSA INCCL  (9:23.99  [NSTINET 24,00 6.98 418650 0.000
1300 #REORG INFOUSA INCCL  (8-30-99  HAMBRECHT & QUEST 0.0 674 1213398 0.000
5000 #REORG INFOUSA INCNE 080299  HAMBRECHT & QUEST 000 795 3973500 0000
A0 #REORG INFOUSA INCNE  08:.03.99  HAMBRECHT & QUEST 0.0 789 ILSTLGD 000
6400 WREDRG INFOUSA INCNE (80420 HAMBRECHT & QUEST V] THE 5040000 0000
500 #REORG INFOUSA INCNE  08-09-99  HAMBRECHT & QUEST 0.00 750 375000 0.000
5700 #REORG INFOUSA INCNE  08-10-90  HAMBRECHT & QUEST 0.00 750 4275000 0.000
2300 #REORG INFOUSA INCNE  08-11-99  HAMBRECHT & QUEST 0.00 7.50 17,25000 0,000
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

M. FURCHASE COMMISSION COST PER TOTAL YIELD
OF SHS ISSUE DATE HROKER PER LUNIT EXTENSION  SHARE COST ON COST

|70 4RECRG INFOUSA INC NE (8-13-9% HAMBRECHT & QUEST (.00 T.23 12,325 (0} 101KK)
2900 #REORG INFOUSA INC NE 08--9% HERZOG, HEINE, GEDYWL (.00 5.0 14,752.59 0.000
100 #REORG INFOUSA INC NE 0945 HEREOG, HEINE, GEDWL (k1KY 534 5878.18 £1.(K%)
1000 #REQORG INFOUSA INC NE 08 10085 HERZOG, HEINE, GEDWL .00 5ol 568750 AL
3000 FREORG INFOLSA INC NE 051309 INSTINET 120,00 554 16620000 1.000
ILEOD #REORG INFOUSA INC NE 09-13% HERZOG, HEINE, GEDWL (.00 5461 1008990 0.000
|600 #FREORG INFOUSA INC NE 08 5-04 SCHWAB, CHARLES 0.0 .04 B657.12 (1000
1700 #REORG INFOUSA INC NE (-1 7-44 SCHWAB, CHARLES (1.4 625 110,625,040 (L0HHE
1,500 ¥REORG INFOUSA INC NE {02199 INSTINET L0} 6.0 449,40 0000
6,300 FREORG INFOUSA INC NE (-22-99 HAMBRECHT & QUEST 00 %1 4331250 (000
3,500 #REORG INFOUSA INC NE 09-23.99 INSTINET 140000 6.98 2442025 {5,000
2300 SREORG INFOUSA INC NE (-28-99 HAMBRECHT & QUEST 0.0 .00 | 3B 00 (1.0KK)
1,700 ADVENT SOFTWARE INCC 08-05-99 HAMRRECHT & QUEST (.1 Ol.88 105, 187.50 12,430
M ADVENT SOFTWAREINCC  (8-10-99 INSTINET 8.0 LEK] 12,722.28 .00
&) ADVENT SOFTWARE INCC  08-11-82 SMITH BARNEY INC .00 hd 18 32,187.50 0000
S0 ADVENT SOFTWAREINCC  08-12-99 SMITH BARNEY INC 0.00 63 44 34,2875 (1000
280 ADVENT SOFTWAREINCC  08-19-99 SMITH BARNEY INC 0060 45,06 [ 260000 0.0
580 ADVENT SOFTWARE INCC  08-20.99 SMITH BARNEY INC .00 4750 27,550,000 (0040
1800 ADVENT SOFTWAREINCC  09-03.99 INSTINET T72.00 45.597 k274798 £0.004)
6,572 ADVENT SOFTWAREINCC  09-07-99 INSTINET 26288 45,61 UL 006 65 0,000
5300 AFFILIATED COMPUTER 8 (19-30-94 HINALDSON LUFKIN &) 265.00 41,05 217,565.00 0,000
54900 AFFILIATED MANAGERS O (-1 3-55 AUTRANET 1M 295001 260010 154,063, 75 £h.0HKY
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J & W SELIGMAN
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PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

4 PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF SHE 155UE DATE BROKER FER UNIT EXTENSION  SHARE COST ON COST

7,200 AFFILIATED MANAGERS G  09.21.%9  WEEDENAND & CO 432,00 2553 183,807.36 (0.000
900 AFFILIATED MANAGERS G 092290 WEEDEN AND & CO 54.00 012 23.510.25 {000
B900 AFFILIATED MANAGERS G (93049 WEEDEN AND & OO S34.00 2053 23607517 0,000
B0 ALPHARMA INC CL A 0f-08-99 COWEN AND COMPANY AN KRR 27,050.72 0005
L) ALPHAHRMA INCCL A 0099 COWEN AND COMPANY 5500 34,54 17,098 84 0005
SO0 ALPHARMA INC CL A (R-10-99  COWEN AND COMPANY TEO.00 w02 20069800 0004
2000 ALPHARMA INC CL A (f-14-99  COWEN AND COMPANY 100,00 .04 TRASD000 o008
2500 ALPHARMA INCCL A (15499 COWEN AND COMPANY 140,060 .0 00000 000
4200 ALPHARMA INC CL A -20-99  COWEN AND COMPANY 21000 3452 4499660 0005
ROO ALPHARMA INC CL A (2159 COWEN AND COMPANY 4800 a5 2736232 0.005
A0 ANADNGICS INC COM (015549 PRUDENTIAL SECURITIE 0.0 28 6i) E2U32A6 0000
LEBD  ANADIGICS INC COM 0-(6-99 INSTINET 7200 297 5347332 0000
1900 ANADIGICS INC COM (.- (1954 ROBERTSON STEPHENS & 0,00 2775 52.725.00 0000
2T00 AMADIGICS INC COM (13499 INSTINET 10080 nae B1,958.50 0000
LODD ANADHGICS INC COM (- 16-499 INSTINET 40,00 3208 1208490 0000
700 ANADIGICS INC COM {H-17-99 ADAME HARKNESS & HIL 0,00 23R 503750 0000
TO00 APEX INC COM ISIN LSO (- 16-949 MONTGOMERY SECURITIE 1,00 a0 0512870 DO00
4600 APEX INC COM ISIN USH (0899 COWEN AND COMPANY 11,00 ITHS I51.096.66  0.000
100 APEX INC COM ISIN USD 60899 INSTINET 144,00 13,53 120,719.88 0,000
G900 APEX INC COM ISIN LSO 090099 MONTGOMERY SECURITIE 000 .10 2315,305.18 0,000
1200 APEX INC COM ISIN LSO (98 COWEN AND COMPANY 0.0 Hh14 109,257.28 0,000
5,500 APEX INC COM ISIN LSO 09100549 MONTGOMERY SECURITIE 0,00 A0 16717580 0000
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

NO. PURCHASE COMMISSION COST FER TOTAL YIELD
OF 5HS IS5UE DATE BROKER PERUNIT EXTENSION  SHARE COsT ON COST
2,900 APEX INC COM ISIN U0 0 |0-99 INSTINET I 600 2874 $3,337.59 0.000
5200 APEX INC COM ISIN LSO - 14-499 MONTGOMERY SECURITIE ALY 2327 121,000, 16 {1000
3300 AFPEX INC COM ISIN LISD [(R-20-459 MUONTGOMERY SECURITIE [ 23.02 75,976.56 000
12,700 ASPECT DEV INC COM 08-10-99 DB CLEARING SERVICES (00 2104 267.229.59 0,008
Al ASFECT DEV INC COM 051 0-24 INSTINET 28 00 088 12,528,590 (L0
7.200 ASPECT DEV INC COM 04-13-599 DB CLEARING SERVICES WXL 7228 16041168 0000
3500 ASPECT DEV INC COM 08-13-99 INSTINET | 4000 21.95 T6,817.30 000
11700 ASFECT DEV INC COM 8- 14-94 D CLEARING SERVICES .06 1185 255.645.00 (3,00
3100 ASPECT REV INC COM 09-16-99 ROBERTSON STEPHENS & 1.0 2138 66,262.50 01,00
6,400 ASPECT DEV INC COM (-1 7-99 ROBERTSOM STEFHENS & 0,00 24.15 154,533:12 0,000
1500 ASPECT DEV INC COM (R-20-99 ROBERTSON STEPHENS & 0.00 24.51 BS,TETAS 1N
3,100 ASPECT DEV INC COM 0w-21-499 INSTINET 124 00 1398 74,341.72 (1000
900 ASPECT DEV INC COM (-22-99 INSTINET 36.00 2435 2191725 0.000
4400 ASPECT DEV INC COM (¥9-23-99 ROBERTSON STEPHENS & 0.00 26,18 11518364 (1000
4400 ASPFECT DEV INC COM (0-24-499 INSTINET 1 7600 2529 11127996 (MY
6,300 ASPECT DEV INC COM (-30-99 ROBERTSON STEPHENS & LEEY 2504 158,389.56 oo
1,100 C-CUBE MICROSYSTEMS | (-08-99 MERRILL LYMCH PIERCE 000 LR 9R.918.21 0.000
3,300 C-CUBEMICROSYSTEMS | 06 (10-99 MERRILL LYNCH FIERCE 0,00 3358 110, 747.34 0,000
1000 C.CURE MICROSYSTEMS 1 5 -5 MERRILL LYNCH PIERCE 0.00 3304 132362 8% 000
200 C-CUBE MICROSYSTEMS | 05-10-99 INSTINET B.AH) 3387 6,774.30 (10K
1700 CLOUBE MICROSYSTEMS | - 1345 MERRILL LYNCH PIERCE .00 3373 5724624 LEREEN
400 C-CUBE MICROSYSTEMS | (- 1354 INSTINET ({30 4] 31351 13,404 72 .00
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PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

; PURCHASE COMMISSION COSTPER  TOTAL YIELD
OF 5HS ISSUE DATE BROKER PERUNIT _EXTENSION  SHARE COST ON COST

3000 C-CUBEMICROSYSTEMS | 09-1499  MERRILL LYNCH PIERCE .00 MOk 13642477 0.000
£.500 C-CUBE MICROSYSTEMS1 (091599  WARBURG DILLON READ 0.00 171 LRSLAD 0000
2700 C-CUBE MICROSYSTEMS|  (9-16-99  LEHMAN BROTHERS INC 0.00 37.00 GOO0NI0 0000
B.6O0 C-CUBEMICROSYSTEMS!  09-17-99  LEHMAN BROTHERS INC .00 4007 14.564.16  0.000
1,200 CAREINSITE INC COM IS (18-13-99 WARBURG DILLON READ (00 30,046 B G730 0K
2000 CAREINSITE INC COM IS (8- 16-99 WARBLRG DILLON READ (XL (] 2.4 67,590.39 0,000
LU0 CAREINSITE INC COM IS 05-17-99  WARBURG DILLON READ 0.00 3.0 0320 0.000
100 CAREINSITE INC COM 15 D8-18-98  WARBURG DILLON READ 0.0 45.13 451250 0000
500 CAREINSITE INC COM 15 D8-23-99  WARBURG DILLON READ 0,000 4250 2025000 0.000
100 CAREINSITE INC COM IS 08-25-99  MERRILL LYNCH PIERCE 0.0 4200 420000 0000
500 CAREINSITE INC COM 15 082699 MERRILL LYNCH PIERCE 000 4581 2200625 0,000
200 CAREINSITE INC COM 15 05-27-99  MEHRILL LYNCH PIERCE 03,00 484 UEEZS0 0000
1200 CAREINSITE INC COM 15 09-30-99  INSTINET 12800 4584 14667424 0000
1000 CAREY INTL INC COM (82099  MONTGOMERY SECURITIE (.00 20,00 2000000 0.000
600 CAREY INTL INC COM UB-30-99  INSTINET 24.00 2284 (3300180 0000
7400 CAREY INTL INC COM (93099 MONTGOMERY SECURITIE 0.00 2489 18416750 (.00
9,500 CORPORATE EXECUTIVEB 093099  GOLDMAN SACHS & COMP 3,0 40,18 0373066 0000
4400 CORRECTIONAL PPTYSTR (92199  MERRILL LYNCH PIERCE 230,00 14.05 6182000 0103
5700 CORRECTIONAL PRTYSTR 092999  MERRILL LYNCH PIERCE 285,00 14,05 RO0B500 0,103
S0 COSTAR GROUP INCCOM  UE2599  DONALDSON LUFKIN &) 0.00 2725 13.625.00 0000
30 COSTAR GROUPINCCOM  0B-26-99  DONALDSON LUFKIN & ) 0.00 2525 547500 0.000
100 COSTARGROUPINC COM 082799  DONALDSON LUFKIN & ) 0,00 2813 YIS0 0.000
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)

Anguost 1, 1999 THROUGH September 30, 1999

N PURCHASE COMMISSION COST PER TOTAL YIELD
OF 5HS ISSUE DATE BROKER PER UNIT EXTENSION  SHARE COST ON COST
700 COSTAR GROUP INC COM 08-30-49  DONALDSON LUFKIN & J .00 2841 490142 0000
i COSTAR GROUP INC COM 08-31-99 DONALDSON LUFKIN & 1 (.00 20.00 &, 700000 0.000
L300 COSTAR GROUP INC COM -1 1219 DONALDSON LUFKIN & ) LY 0h 29.081.25 0,00
00 COSTAR GROUP INC COM (%020 DOMALDSON LUFKIN & J 0,00 20.63 502500 0000
1700 COSTAR GROUP INC COM (H.03.59 DOMALDSON LUFKIN & | .00 2003 SO036250 0000
LEOD COSTAR GROUP INC COM 0899 DONMALDESON LUFKIN & ) 000 inaz 115,228 54 V]
a0 COSTAR GROUP INC COM (11959 DONALDSON LUFKIN & 1 0.00 30,69 2761875 [,
SO0 COSTAR GROUP INC COM (- 1150 PONALDSON LUFKIN & ) (100 069 15,4375 {1.00K0
1400 COSTAR GROUP INC COM (=139 DONALDSON LUFKIN & ) (.00 207 £, 154 07 (000
44600 COSTAR GROUP INC COM (- 1599 DONALDSON LUFKIN & 1 0,00 29,00 13340000 D00
400 COSTAR GROUP INC COM (-1 784 DOMALDSON LUFKIN & J 0,00 28,50 1LA0000 0.000
3400 COSTAR GROUP INC COM 09-20-99  DONALDSON LUFKIN & J 0,00 2807 9544276  0.000
L5 COSTAR GROUP INC COM 092189 DONALDSON LUFKIN & 1 (6% 2713 40,687.50 0,000
1600 COSTAR GROUP INC COM 09.22-99  DONALDSON LUFKIN &1 {1.00 700 43,332,148 0,000
900 COSTAR GROUF INC COM 92499 DONALDSON LUFKIN & ) (. 73312 20,896,592 {1,060
1Ml COSTAR GROUP INC COM 092798 DONALDSON LUFKIN & I (.00 24.50 245000 0.000
1,500 COSTAR GROUP INC COM 09-28-99 DONALDSON LUFKIN & | 0,00 2333 34,999.95 .00
1,300 COSTAR GROUP INC COM 19-25-80  DONALDSON LUFKIN & ) .00 22310 29,0006.25 Gl
[L100 CROSS TIMBERS OIL CO (9-30-99°  LEHMAN BROTHERS INC 555.00 1331 147, 760455 0,00l
4300 C5G 5YS INTL INC COM (92399 SMITH BARNEY INC (.00 2280 9R.026.67 (2,000
LEOD C8G SYE INTL NG COM (6:23.99:  INSTINET 7200 2232k 40,0966 {1,001
RO CSGSYS INTL INC COM 9 SMITH BARNEY 1MC (it 2R.46 190,875320 0,000
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J & W SELIGMAN
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PURCHASE OF STOCKS (continued)

August 1, 1999 THROUGH Scptember 30, 1999

PURCHASE

COMMISSION COST PER TOTAL YIELD

OF SHS ISEUE DATE BROKER EXTENSION SHARE COST O COST
6,300 CSG 5YS INTL INC COM (-24-599 INSTINET 252,000 23.76 14%, 704 18 0
52K CSGSYS INTL INC COM 19-27-494 INSTINET .00 24.4% 127,31 1.08 0,000
24800 CSGSYS INTL INC COM 09-28-99 INSTINET Q9200 2458 GOR 603 84 [LOHHD
a0 CSGSYS INTL INC COM 09-20.99  |MSTINET 344.00 2537 2UE. 171,68 (.0
24,1000 CSG SYS INTL INC COM 093099 LEHMAN BROTHERS INC .00 26,00 62876900  0.000
A0 CBGEYS INTL INC COM (93099 INSTINET 12.00 25.60 7.680,75 0.000
2300 CUMULUS MEDIA INC CL (18- 13-4 LEHMAN BROTHERS INC 0.00 26.03 59.571.99 0.000
1800 CUMULLUS MEDIA INC CL (8- 1659 LEHMAN BROTHERS INC 0.00 26.50 47,700.00 0.000
200 CUMULLUS MEDIA INC CL 0#-17-%9  LEHMAMN BROTHERS INC 0.00 27.00 ZLG0000 0000
2K CUMULUS MEDIA INC CL (8-23.90 LEHMAN BROTHERS INC .00 27.00 TR I (00N
1,100 CUMULUS MEDIA INC CL (m-12-54 LEHMAN BROTHERS INC 0.0 27.00 29 7L EELVH
500 CUMULUS MEDIA INC CL (19.22.59 MORGAN STANLEY & CO .00 28 BE 443750 0000
1 CUMULUS MEDIA INC CL (9-23-90 MORGAN STANLEY & CD 0,00 2594 1 .54 ek ] 0,000
4700 CUMULUS MEDIA INC CL (19-24-99 MORGANMN STANLEY & CO 0.00 28.63 134,537.50 0,000
2400 CUMULUS MEDIA INC CL 09.27.99 MORGANMN STANLEY & CO 0,00 29.00 69,600.00 0,004
9,300 DEVRY INC DEL COM (-5t FIRST UMION CAPITAL 46500 20.74 192,858, 75 0.000
4,500 DEVEY INC DEL COM 09-08-049 SMITH BARMEY INC T25.00) 2242 1ML B80.55 101,01
5400 DEVRY INC DEL COM 0955 SMITH BARNEY INC 270K 2243 121, 101,48 1.0
1500 DEVRY INC DEL COM - 1094 1P MORGAN SECURITI i 2212 3981384 (NN}
3300 DEVRY INC DEL COM 13499 SMITH BARNEY INC 163,00 22.54 7438233 0.000
4900 DEVRY INC DEL COM [F- 1 4-5 SMITH BARNEY INC 245.00 22.30 109.270.00 0.000
A} DRUG EMPORIUM INC CO [R-(18-99 OPPENHEIMER & CO. IN 0,01 .56 5,250.00 £.000
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J & W SELIGMAN

PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

MO PURCHASE COMMISSION COST PER TOTAL YIELD
UF SHE ISSUE DATE EROKER PERUNIT EXTENSION  SHARE COST ON COST
00 DRUG EMPORIUM INC CO (¥ | 3-90 INSTINET 2800 .60 462175 (LM
B0D DRUG EMPORIUM INC CO 04 14-99 OPPENHEIMER & CO. IN 0.00 6.50 5.200.00 0000
| &0 DRLUIG EMPORIUM INC OO 09 16-99 OPPENHEIMER & CO. IN (.00 fi25 11,250.00 0.000
1,700 DRUG EMPORIUM INC CO [0 R INSTINET 68 () 591 04 39 0,000
1.2 DRUG EMPORIUM INC CO (19-23.99 RAYMOND JAMES (.00 6.2% 7.500.00 0,000
200 DRUG EMPORILM INC CO 019-24-99 RAYMOND JAMES 0.0 0,29 |3, 84350 00000
200 DRUG EMPORIUM INC CO 1927949 RAYMOND JAMES 0.0 597 4,775.04 (0K
300 DRUG EMPORIUM INC CO {19-28-99 RAYMOND JAMES 0,00 ) 1,762 5} (00
B0 DRUG EMPORIUM INC CO (9-29.99 RAYMOND JAMES (.00 6,08 4 B60.00 [ 000
1.B00  DRUG EMPORIUM INC CO (19-30-99 RAYMOND JAMES (.00 6,69 203750 0.000
11,300 DURA PHARMACEUTICALS  [M-17-99 INSTINET 452.00 13.49 15240310 0000
5300 DURA PHARMACEUTICALS  D9-20-%9 INSTINET 21200 13.43 71, 16204 0000
4,600 DURA PHARMACEUTICALS  09-28-99 INSTINET 15400 12.97 59,667 52 0000
4,600 DURA PHARMACEUTICALS  (9-29-99 OPPENHEIMER & CO. IN 0.00 13.17 60,590,744 {0500
B0 DURA PHARMACEUTICALS  09-30-99 INSTINET 32.00 1348 101,742 (41 LAERY
9,200 DURA PHARMACEUTICALS  O09-30-99 OFPENHEIMER & CO. IN 0.00 1393 128.167.9% 11,0040
I0500 ENGAGE TECHNOLOGIEST  08-13-99  GOLDMAN SACHS & COMP 0.00 1158 331.622.55 .00
8300 ENGAGE TECHNOLOGIES 1  08-16-99 GOLDMAN SACHS & COMP 0.0 3454 286,663.74 (.00
(4,600 EMOAGE TECHNOLOGIES | 08-17-9% GOLDMAN SACHS & COMP [0 33.90 491,993.72 0.000
6,600 ENGAGE TECHNOLOGIES | (18- 18-94 GOLDMAN SACHS & COMP .00 313 212.040.84 0,000
5800 ENGAGE TECHNOLOGIES 1 08.19-99 GOLDMAN SACHS & COMP 0,00 & vl 19009328 110K
ENGAGE TECHMNOLOGIES | (IR-23-99 GOLDMAN SACHS & COMP 11041 AL 54,340.20 0,000
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PURCHASE OF STOCKS (continued)
August 1, 1999 THROUGH September 30, 1999

FURCHASE

COMMISSION COSTPER  TOTAL YIELD
OF SHS IS5UE DATE BROKER PERUNIT EXTENSION SHARE COET ON COST

MK ENGAGE TECHNOLOGIES | g~ 3059 KEMIGHT SECURITIES L. 0,00 031 8,093,375 0.00K)
5K ENGAGE TECHNOLOGIES | DE-31-09 KNIGHT SECURITIES L. 0.00 2055 168,429 87 {1,008
000 EMGAGE TECHNOLOGIES]  09.01-09  KNIGHT SECURITIES L., 000 25,38 SH750.00 0000
1LE) ENGAGE TECHNOLOGIES | 09-08-99 ENIGHT SECURITIES L. 0.00 29.58 53,240.58 11,000
1600 ENGAGE TECHNOLOGIES | 049-08-9% INSTINET 64.00 39.08 632,525 600 M3
2900 ENGAGE TECHNOLOGIES | (1 7-0% KEMIGHT SECURITIES L. (.00 662 106, 184 66 (A
7200 ENGAGE TECHNOLOGIES | - 200- 55 KMIGHT SECURITIES L. 1.0 g3 274, 3000 0000
il ENGAGE TECHNOLOOIES | 09-21-9 INSTINET 36,04 36,59 32.932.17 0.000
4500 ENGAGE TECHNOLOGIES 1 (92309 KMIGHT SECURITIES L. 1,003 .08 153,345.20 0.000
B 100 ENMGAGE TECHNOLOGIES 1 [9-30-99 SCHWAR, CHARLES 10,063 683 29E.343.25 0.000
6AN) EXAR CORPCOM (8- 10-549 DOMNALDSON LUFKIN & ) 0,60 18.18 244,320,00 0.000
B00 EXAR CORPCOM (¥-17-99 DONALDSON LUFKIN & ) {1L{X) 1675 20 A00,00 0.000
1,700 EXAR CORP COM [ 20049 DONALDSON LUFKIN & ) 000 37.50 63,750.00 0.000
4700 EXAR CORPCOM [F-21-99 DOMNALDSON LUFKIN & ) 0.00 .66 162.897.77 0,000
BDD EXAR CORP COM 09.28.00 DONALDSON LUFKIN & ) 0.00 3497 27.975.04 10,000
1,200 EXAR CORPCOM (72990 DONALDSON LUFKIN & 1 000 35.08 42, (6F 96 0,000
2600 EXAR CORPCOM DRLA090  DONALDSON LUFKIN & I 0,00 45 8956454  0.000
2000 EXPEDITORS INTL WASH O§-03-99  LAZARD FRERES & CO. 0.00 3014 6538875 0003
400 EXFEDITORS INTL WASH (80400 LAZARD FRERES & CO, (.00 3125 12,500,040 0003
2.4} EXPEDRITORS INTL WASH DR-13-99 MERRILL LYNCH PIERCE .00 3300 T2.600,00 0,003
2400 EXPEDITORS INTL WASH (8- 16-09 MERRILL LYNCH FIERCE 