CMB No 1545 J052

| Name change

Return of Private Foundation

or Section 4947(a){1) Nonexempt Charitable Trust
Treated as a Private Foundation

Note The organi.atiz* n ay ba abie to use a copy of this return to sausly state reporting requirements
, 2001, and ending

]Amended return I IAddresschange |

-990-PF @

Pepariment of the Treasury |
Intemal Revenue Serace

For calendar year 2001, or tax year beginning
G Check all that apply r [Initlal return |

[Final return |

Name of organzation A Employer identification number
Use the IRS
label MEADOWS FOUNDATION, INC 75-6015322
Otherwise, | Number and street (or P © box number if mail ts not delivered to street address) Room/suite |B Telephone number (see page 10 of
print the instructions)
or type
See Specific [3003 SWISS AVENUE (214) 826-9431
Instructions | ClY of town state, and ZIP code c g .;’u.lrr:'gmc'ﬁnecikpglqzmn L] »
D 1 Foreign organizatons check here >
DA.LL_AS " TX 75204-6090 1 Fereign arganizationy meetng the

85% test, check here and attach
computabon

»[]

E If prvate toundaton status was terminated
unger secton 307(BY1XA} check hers P>

H Check type of organzaton |x I Section 501(¢)(3) exempt pnvate foundation
Section 4847(a)(1) nonexempt chantable trust Other taxable private foundation
I Farr market value of all assets atend |J Accounting method |___’ Cash L&’ Accrual
of year (from Part il col (c) line Other (speeify) _____ _ ____ _________ F It the foundatian e n a 60-month terminanon

16} > 796,146,859 {Part I column (d) must be on cash basis ) under secton S07(bX1XB) check here B> L_L
Analysis of Revenue and Expenses (d) Disbursements
{The total of amounts in columns (b) (¢) and (a) Revenue and {b) Net investment (c) Adjusted net for charitable
{d) may not necessanily equal the amounts in expgg:'e(: per income Income purposes
column (a) {see page {0 of the instructions) ) (cash bass only)
1 Contribubons, gits grants eic lecemed (Aach schedule) -
Check B :égghfgt;:d;mn IS not required to
2 Distributions from splt-interest trusts
3 Interest on savings and temporary cash investments 1,911,207 1,911,207
4 Dividends and interest from securties 16,480,903 19,065,078
5a Gross rents .
o b (Net rental Income or (loss) }
2| 6a Net gain or (loss) from sale of assets not on line 10 -19,073,402
g) b gmmmemeoal 208,434,277
x| 7 Capital gain net income {from Part |V, kne 2) NONE
8 Net short-term capital gain .
9 Income modifications
10 a Gross sales less retums
and allowances
b Less Cost of goods sold
¢ Gross profit or (loss) {(aftach schedule)
11  Other inco .DEEY\QI% Z 750,275 489,293 N
112 Total Add hjes 1 thidhe e 0 108,983 21,465,578
o4 13 Compensaticr of dfficers directors trustees etc | U} 1,517,580 358,927 1,158,653
8 ©|14 Other emplo o|, 2,964,313 246,173 2,718,140
c;) % 15 Pension pla %J 1,860,650 219,092 1,327,232
— 2116a Legal fees (altac - 134,200 57,382 91,098
1 b Accounting tges (aIQ 11,412 2,853 55,984
B S ¢ Other professional fees (attach sc!SENE) 3 6,732,439 5,560,554 465,553
= .E 17 Interest, . . e 6,035
E{18 Taxes (attach schedule) (sen page 14 of T o) -351,780 12,558 74,091
E(13 Depreciation {(attach sche ) and deplet: 1,349,350 125,853
E E 20 Occupancy . gg'ﬁ Fam 2‘?6 72,484 NONE 72,484
Z E 21 Travel, conferences, and meetings . 152,308 18,945 133,363
4 =] 22 Prnting and publications . 135,331 3,986 131,345
8 S(23 Other expenses (attach schedule) STMT 5 1,836,094 68,762 1,720,842
i
g 24 Total operating and administrative expenses
(o] Add lines 13 through 23 . 16,414,421 6,681,120 7,948,785
25 Contributions, gifts, grants paid . 33,488,224 35,298,496
_ |26  Total sxpenses and disburssments. Add lines 24 and 25 49,902, 645 6,681,120 43,247,281
27 Subtract hne 26 from line 12
3 Excess of revenus over expenses and disburssmants -49,793,662
b Net investment income (If negative enter -0-) 14,784,458
15 c_Adjusted net income (if negative, enter 0-)
1E1416 3 000 For Paperwork Reduction Act Notice, see the instructions Form 990-PF (2001
H70467 1722 09/12/2002 18 30 51 VO1-7 419737 /}7 5




Form 990-PF (2001)

Page 2

1 Aflached schedules and amounts i the
m Balance She descripuon calurmn should be for

end-of year amounts only (See instructions )

75-5015322‘
Beginning of year End of year

{a) Book Value

(b) Book Value

{c) Fair Market Value

Assets

1 Cash - nonqnterest-beanng

2 Savings and temporary cash tnvestments

3 Accounts recervable P

4 Pledges recevable P
Less allowance for doubtful accounts P

5§ Grants recevable .

6 Recewvables due from officers, directors, trustees and other
disqualfied persons {attach schedule) {(see page 15 of the Instructions)

7  Other notes and loans recewvable (attach schedule) ™

Less allowance for doubtful accounts P

8 Inventones for sale or use .

9 Prepaid expenses and deferred charges
10 a Investments U S and state government obhgations (attach TRAERuI6

b investments - corporate stock (alfach schedule} STMT 6
¢ Investments - corporate bonds (attach schedule) STMT 6
11 G equpment basn 9% P STMT_7_.4.427,280_
Catae shaey | deprecuton B L 635,000 _
12 Investments - mortgage loans
13 Investments - other (attach schedule) sSTMT 8 .
1 qupmen mas PSTMT 9 2,745,628
{atach scheduiey - cceeaenw . 2,292,488
15  Other assets (desciibe P STMT 10)

16 Total assets (to be completed by all filers - see page 16 of
the mstructions Also, see page 1, tem )

5,032

13,053

13,053

46,271,947

48,607,085

48,607,085

1,951,228 1,515,533 1,515,533
159,579 101,794. 101,794
31,305,560 26,971,440 26,971,440
535,358,674 428,802,801 428,802,801

123,339,291

128,731,527

128,731,527

2,971,173

3,792,280

4,844,000

95,029,162

105,625,349

116,687,075

616, 454

453,140

453,140

42,021,208

35,419,411,

39,419,411

879,029,308

784,033,413

796,146,859

Uabllitles

Net Assets or Fund Balances

17  Accounts payable and accrued expenses
18 Grants payable
19 Deferred revenue

22  Other abilihes (describe P

23 Total habitities {add lines 17 through 22) -

2,650,201 3,482,716
19,281,269 16,158,241
20 Loans from officers directors trustees and other disqualfied persons
21 Mortgages and other notes payabie (attach schedule)
_____________ STMT _11) 2,196,900 1,711,557
24,128,370 21,352,514

Organizations that follow SFAS 117, check here >| X l
and complete lines 24 through 26 and lines 30 and 31
24  Unrestricted .
25 Temporanly restncted
26 Permanently restncted

Organizatlons that do not follow SFAS 117,
check here and complete lines 27 through 31

27  Capital stock, trust principal, or current funds

»[]

28 Paid-in or capial surplus or land bidg , and equipment fund
29  Retained earnings accumulated income endowment or cther funds
30 Total net assets or fund batances (see page 17 of the

854,500,938

762,680,899

instructions) . . 854,900,938 762,680,899
31  Total habilities and net assets/fund balances (see page 17 of
the instructions) 879,029,308 784,033,413.

Analysis of Changes in Net Assets or Fund Balances

1

A O W N

Total net assets or fund balances at beginning of year - Part Il, column (a), ine 30

(must agree with end-of-year figure reported on prtor year's retum)

Enter amaunt from Part |, Iine 27a . .
Other increases not included n ine 2 (temize) p
Add lines 1, 2, and 3 , _

Decreases not included in line 2 {(temize) p

Total net assets or fund balances at end of year (Iine 4 minus ine 5) - Part Ii_ column (b) _line 30 .

854,900,938

-49,793,662

805,107,276

42,426,377

D s ||| =

762,680,899

JSA

1E

1420 3 000
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(N F MV as of 12/31/69

() Adjusted basis
as of 12/31/69

(k) Excess of col (1}
over col ), if any

Form 990-PF {2001) 4(. 75—601532@ Page 3
Capital s and Losses for Tax on Investment Income
How
{a) List and descnbe the kind(s) of property sold (e g , real estate, ;:Luu?ed ;‘;LE:: (d) Date sold
2-story brick warehouse, or common stock, 200 shs MLC Co } ;m:ﬁ (mo . day. yr ) {mo , day yr)
1a SEE STATEMENT 13
b
c
d
e
(&) Gross sales pnce (0 Depreciation allowed (9) Cost or other basis (h) Gain or (loss)
{or allowable) plus expense of sale {e) plus (N minus (g)
a
b
c
d
e
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69

(1) Gans (Col (h) gatn minus
col (k), but not less than 0-) or
Lesses {from col (h))

a0 (ow

2 Captital gain net income or {net capital loss)

{

if gain, also enter in Part), line 7
If (loss), enter -0-in Part |, ine 7

3 Net short-term capital gain or (loss) as defined in sechons 1222(5) and (B)
If gain, also enter in Part |, line 8, column (c} (see pages 13 and 17 of the instructions)

}
}

2 =22,994,743

3

if (ioss), enter -0-1n Part ), Ine 8
m Quahfication Under Section 4940(e) for Reduced Tax on Net Investment Income

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

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

Was the orgamization hable for the section 4942 tax on the distributable amount of any year in the base penod?

If ' Yes," the organizatiocn does not qualify under section 4940(e} Do not complete this part

DYesE] No

1 Enter the appropnate amount in each column for each year, see page 18 of the instructons before making any entnes

(a)
Base pencd years Calendar year
{or lax year beginning n}

(b}
Adjusted qualiying distributions

(e)

Net value of nonchartable use assets

(d)
Distributeen ratio
{col {b) dmided by cot (c))

2000 39,780,534 849,144,113 0 046B5957706

1989 38,666,410 Bl1l4,694,176 0 04745125741

1998 35,901,871 775,787,801 0 04627795249

1997 32,371,358 717,163,652, 0 04513803497

1986 29,088,964 663,445,017, 0 04384532743

2 Totalof ine 1, column (d) . . . . . 2 0 22958214536
3 Average distribution ratio for the 5-year base period-divide the total on ine 2 by 5, or by

the number of years the foundation has been In existence if less than 5 years 3 0 04591642587

4 Enter the net value of nonchantable-use assets for 2001 from Part X, Iine 5 4 769,107,404

§ Multiply hne 4 by line 3 . 5 35,314,666

6 Enter 1% of net investment income (1% of Part |, ine 27b) . . . 6 147,845

7 Addlnes 5 and 6 . 7 35,462,511

8 Enter qualifying distributions from Part XH, ine 4 - - 8 43,710,268

Il ine & 1s equal to or greater than ine 7 check the bax In Part VI line 1b and complets that pant using a 1% tax rate See the Part V| instructions on page 18

JSA
1E1439 3 000
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Page 4

Form 950 PF (2601} ’ 75-601532
Y0 Excise Tax d on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4943 . see page 18 of the instructions)

H70467 1722 09/12/2002 18 30 51 V01-7 419737

1a Exempt operating foundations described in section 4940(d){2), check here I_I and enter N/A on hine 1
Date of ruling letter {attach copy of ruling letter if necessary - see instructions)
b Domestic organizations that meet the section 4940(e} requirements in Pant V, check 1 147,845
here P and enter 1% of Part 1, ine 27b .
¢ All other demestic organtzations enter 2% of ine 27b Exempt foreign organizations enter 4% of Pant |, ine 12 col (b)
2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter 0-) | _ 2
3 Addliines 1 and 2 . . 3 147,845
4  Subtitle A (income) tax {domestic section 4847(a)(1) trusts and taxable foundations only Others enter -0-) 4 NONE
5 Tax based on investment income Subtract line 4 from line 3 If zero or less, enter -0- 5 147,845
6 Credits/Payments
a 2001 estimated tax payments and 2000 overpayment credited to 2001 | 6a 750,000. -
b Exempt foreign organizations - tax withheld at source .. 6b NONE
¢ Tax paid with application for extension of time to file {(Form 8868) .. 6c NONE
d Backup withhelding erroneously withheld 6d
7  Total credits and payments Add lines 6a through 6d . e 7 750,000
8 Enter any penalty for underpayment of estimated tax Check here D f Form 2220 1s attached 8
9§ Tax due If the total of ines 5 and 8 1s more than line 7, enter amount owed | )
10 Overpayment If ine 7 1s more than the total of ines 5 and 8, enter the amount overpaid > 10 602,155
11 Enter the amount of line 10 to be Credited to 2002 estimated tax P 300,000 I Refunded P! 11 302,155
Statements Regarding Activities
1 a Duning the tax year, did the organization attempt te influence any national, state, or local iegistation or did Yes | No
it participate or intervene 1n any poirtical campaign? . . 1a X
b Did it spend more than $100 during the year {either directly or indirectly} for poltical purposes (see page
19 of the instructions for defintion)? . . 1b X
If the answer 15 "Yes"to 1a or 1b attach a detailed description of the activities and copies of any matenals
published or distributed by the organization in connection with the activiies
O1d the organization file Form 1120-POL for this year? . . . 1c X
Enter the amount (if any) of tax on political expenditures (section 4955) imposed dunng the year
(1) On the organizaticn p $ NONE (2) On organization managers P § NONE
e Enter the reimbursement (Hf any) paid by the organization during the year for political expenditure tax imposed
on organization managers p $ NONE
2 Has the organization engaged 1n any activities that have not previousty been reported to the IRS? 2 X
If "Yes," attach a detailed description of the activities
3 Has the orgamization made any changes, not previously reported to the IRS, in ts governing instrument, articles
of incorporation or bylaws or other similar instruments? If “Yes " attach a conformed copy of the changes 3 X
4 a Dud the organization have unreiated business gross income of 51,000 or more dunng the year? . 4a X
b If "Yes,” has it filed a tax return on Form 990-T for this year? . 4b NAA
5  Was there a iquidation, termination, dissolution, or substantial contraction dunng the year? .. .. 5 X
If "Yes © attach the statemment required by General instruction T
6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied etther
& By language in the governing instrument or
e By state legisiation that effectively amends the governing instrument so that ne mandatory directions
that conflict with the state law remain in the governing instrument? . 6 X
Did the organization have at least $5,000 in assets at any time dunng the year? ¥ “Yas * complete Part I, col (c}, and Part XV 7 X
8 a Enter the states to which the foundation reports or with which it 1s registered (see page 19 of the
instructions) p TEXRAS
b It the answer1s Yes to line 7, has the organzation furnished a copy of Form 990-PF to the Attorney
General (or designate) of each state as required by General Instruction G? f "No, * aftach expfanaton | _ _ . 8b X
9 |s the organization claiming status as a private operating foundation withun the meaning of section 4942{))(3)
or 4942(j)(5) for calendar year 2001 or the taxable year beginning in 2001 (see instructions for Part XIV on
page 25)7 ¥ “Yes " complete Part XiV . . . . 9 X
10 [hd any persons become substantial contnbutors dunng the tax year? ¥ "Yes “ attach a schedule listing thewr names and addresses .10 X
11 Ohd the orgamization comply with the public inspection requirements for its annual retumns and exemption apphicaton? 11 X
Web site address » 1§ WWW MFI ORG _
12 The booksarencareof p_MARTHA L__BENSON__ _______ __ ____ ___________ Telephoneno p- (214)826-9431
Locatedat p 3003 SWISS AVENUE, DALLAS, TX ________ _____________ P+4 p ____75204-6090_ ___ _____
13 Sechon 4947(a)(1) nonexempt chantable tnists filing Form 990-PF in lleu of Form 1041 - Check here DE
and enter the amount of tax-exempt interest received or accrued during the year » I 13 I
15A Form 990-PF (2001)
1E 1440 4 00

B



Form 990-PF (2001) . 75-5015322.7 Page §
e

137 0:] Statem Regarding Activities for Which Form 4720 May Be Required

File Form 4720 if any item i1s checked in the "Yes” column, unless an exception apphes Yes| No
1 a Dunng the year did the organization (either directly or indirectly)
(1) Engage in the sale or exchange or leasing of property with a disqualified person? El Yes E No
(2) Borrow money from lend money to, or otherwise extend credr to (or accept it irom)
a disqualified persen? . . Yes No
{3) Furmsh goods, services or facilities to (or accept them from) a disqualfied persan? Yes No
{4) Pay compensation to, or pay or reimburse the expenses of a disqualified person? Yes No

{8) Transfer any income or assets to a disquahfied person {or make any of erther available
for the benefit or use of a disqualified person)? D Yes I:E No
{6) Agree to pay money or property to a government official? (Exception Check "No™
If the organization agreed to make a grant to or to employ the official for a penod
after termination of government service, If terminating within S0 days ) . . . D Yes [E No
b If any answeris Yes" to 1a(1)-(6), did any of the acts fail to qualify under the exceptions descnbed in Regulations

section 53 4941(d)-3 or in a current notice regarding disaster assistance (see page 19 of the instructions)? . 1b X
Organizations relying on a current notice regarding disaster assistance check here . r [j

¢ [hd the organization engage 1n a prior year in any of the acts descnbed in 1a, other than excepted acts,
that were not corrected before the first day of the tax year beginning in 20012 . 1c X

2 Taxes on failure to distnibute income (section 4942) (does not apply for years the crganization was a private
operating foundation defined 1n section 4942(}(3) or 4342())(5))
a At the end of tax year 2001 did the organization have any undistributed income (Ines 6d
and e, Part XIII} for tax year(s) beginning before 20017 . D Yes Eﬂ No
If "Yes," st the years p»
b Are there any years listed in 2a for which the organeization is not applying the provisions of section 4842{a)(2}
{relating to incorrect valuation of assets) to the year's undistnibuted income? (If apptying section 4942(a)(2)

to all years listed, answer “No and attach statement - see page 19 of the instructions ). . . 2b NAA
c If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here
| Ve P, ol

3 a Did the organization hold mere than a 2% direct or indirect interest in any business
enterprise at any time dunng the year?
b If "Yes," did it have excess business holdings i 2001 as a result of (1) any purchase by the organization

DYes Eﬂu

or disqualified persons after May 26, 1969, (2) the lapse of the 5-year period (or longer penod approved
by the Commissioner under section 4943(c){7)) to dispose of holdings acquired by gift or bequest, or (3}
the lapse of the 10-, 15-, or 20-year first phase holding perned? (Use Schedule C, Form 4720 to determine

if the organization had excess business holdings in 2001 } . 3b N/AA
4 a [Did the orgamization invest during the year any amount in a manner that would jeopardize its chantable purposes? 4a X
Did the organmization make any investment 1n a prior year {but after December 31, 1969) that could jeopardize its chantable
purpose that had not been removed from Jjecpardy before the first day of the tax year beginning in 20017 4b X
5 a Durning the year did the orgamization pay or incur any amount to
(1} Carry on propaganda or octherwise attempt to influence legislation (section 4945(e))? I:] Yes I:il No
(2} Influence the outcome of any specific public election (see section 4355), or to camry
on, directly or indirectly, any voter registration drive? . B Yes @ No
{3) Provide a grant to an individual for travel, study, or other similar purposes? .. Yes No
{4) Provide a grant to an organization other than a chantable, etc , organwzation descnbed
in section S5Q9¢a)(1), (2), or (3), or section 4940(d)(2)7? l:l Yes Eﬂ No
{5) Provide for any purpose other than religious, chantable, sctentific, Iterary, or
educational purposes, or for the prevention of cruelty to children or animals? . [:] Yes E No
b !t any answer 1s "Yes" to 5a(1)-{5), did any of the transactions fail to qualify under the exceptions descnbed in
Regulations section 53 4945 or 1n a current notice regarding disaster assistance (see page 20 of the instructions)? - |Sb N/AA
Organizations relying on a current notice regarding disaster assistance check here .. >

¢ If the answer Is "Yes" ta question 5a(4), does the organization cfaim exemption from the
tax because it maintained expenditure responsibilty for the grant? . N/a D Yes l:' No
If "Yes," altach the statement required by Regulations section 53 4945-5(d}
6 a Did the oarganization, dunng the year, receive any funds, directly or indirectly, to pay
premiums on a personal benefit contract? . .. ‘:' Yes [E No
b Did the organization, during the year, pay premiums, directly or indirectly, on a personal benefit contract? .
If you answered “Yes" to 60 also fle Forrm 8870

6b X

Form 990-PF (2001)

i5A
1E1450 4 000
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Form 990-PF {2001)

Part Vil and Contractors

15-6015322,

lnforma’About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,

1 List all officers, directors, trustees, foundation managers and their compensation (see page 20 of the instructions)

(a) Mame and address

(b) Title ana average
hours per week
devoted 10 posiion

{c) Compensalicn
{If not paid, enter
'l

{d] Contributiens to
employes benefe plans
and defermes compensaton

() Expense account
other allowances

SEE_STATEMENT 14

1,517 580

335,403

2 Compensation of five highest-pald employees (ather than those Included on line 1 - see page 21 of the ins

If none, enter "NONE "

tructions)

{b) Title and average

{d} Contributons 1o

{e) Expense account,

{a} Name and address of each employee pad more than $50 000 d;oul:gsd ;:grpow:emkon (¢} Compensation 'n:lmdp.lmo:dn::renf:;i:‘;n other allgwances
DEANNA MILLER ] DIRECTOR OF [MIS
3003 SWISS AVENUE, DALLAS, TX 37 5 108,643 40,703 NONE
MIKE MCCOY = SENIOR PROG| OFFICER
3003 SWISS AVENUE, DALLAS, TX 37 5 106,726 41,690 NONE
D__MATTESON PASCAL __________________| SENIOR PROG! OFFICER
3003 SWISS AVENUE, DALLAS, TX 37 5 106,403 42,140 NONE
GREGORY DOWELL _ _____________________] INVESTMENT OFFICER
3003 SWISS AVENUE, DALLAS, TX 37 5 92,958 39,429 NONE
CAROL STABLER _ __ ____________________] DIRECTOR OF | COMMUN
3003 SWISS AVENUE, DALLAS, TX 37 5 86,784 32,865 NONE
Total number of other employees paid over $50,000 b[ 11

3  Five highest-paid independent contractors for professional services - (see page 21 of the Instructions) i none, enter

"NONE "

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

(b) Type of service

{c) Compensation

TWEEDY , BROWNE COMPANY, L P

52 VANDERBILT AVENUE NEW YORK, NY 10017 INVESTMENT MGMT 842 286
DELPHI MANAGEMENT, INC._ _ ___________________ .. ____|
S0 ROWES WHARF, BOSTON, MA 02110 INVESTMENT MGMT 468,714
SECTOR CAPITAL MANAGEMENT _ ___ __ ____________________/|
5350 POPLAR AVENUE, MEMPHIS, TN 38119 INVESTMENT MGMT 382,515
HOOVER INVESTMENT MANAGEMENT CO , LLC _____________|
650 CALIFORNIA ST , SAN FRANCISCO,CA 9410 INVESTMENT MGMT 317,214
TUEKMAN CAPITAL MANAGEMENT, INC _____________________|
60 E SIR FRANCIS DRAKE BLVD, LARKSPUR,CA INVESTMENT MGMT 308,305
Total number of others receiving over $50,000 for professional services >T 14
Summary of Direct Charitable Activities
LIst the faundation s fout largest direct chantable actrbes dunng the tax year [nciude retesant statistical information such as the number Expenses
ol grganizations and other beneficianes served conferences convened research papers produced etc
1 _MEADOWS AWARDS_FOR_CHARITABLE SCHOOL PROJEGTS _ ____________________________

_SEE_STATEMENTS 1 AND 15 ______________ .

315,613

2 _ADMINISTRATION AND_OPERATION OF THE CENTER FOR COMMUNITY _________________

_COOPERATION __SEE STATEMENTS 1 AND 16 _ ___________________________________

455,608
K
b
Form 980-PF (2001)

iSA
LE1460 3 000
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Form 990-PF (2001} 75-6015322 Page 7
Summary of Program-Related Investments (see page 21 of the instructions)
Desciibe the two targest program-related investments made by the foundation during the tax year on hnes 1 and 2 Amount

1  WILSON HISTORIC DISTRICT

17,751
2 _PROGRAM RELATED LOANS _ __ ______________ ..
_SEE STATEMENT 1 e
350,000
All other program-related nvesiments See page 22 of the instructions
3 NONE e
Total Add lines 1 through 3 > 367,751

Minimum Investment Return (All domestic foundations must complete this part_Foreign foundations,
see page 22 of the instructions )

1 Far market value of assets not used {or held for use)} directly in carrying out chartable, etc ,

purposes
a Average monthly fair market value of securtes i 1a 640,751,757
b Average of monthly cash balances . . 1b 20,263,059
c Far market value of all other assets (see page 22 of the msu'ucuons) 1c 119,804,883
d Total (add lines 1a, b, and ¢} i . . 1d 780,819,699
e Reduction claimed for blockage or other factors reported on ines 1a and
1¢ (attach detalled explanaton) . l 1e I
2  Acqguisttion indebtedness applicable to line 1 assets . L. i 2 NONE
3 Subtract ine 2 from hne 1d . 3 780,819,699
4 Cash deemed held for charitable activittes Enter 1 1/2% of line 3 (for greater amount, see page 23
of the instructions) . . .. 4 11,712,295
§ Net value of noncharitable-use assets Subtract ine 4 from line 3 Enter here and on Part V, line 4 5 769,107,404
Minimum Investment return. Enter 5% of ine 5 6 38,455,370

Dlstnbutable Amount (see page 23 of the mstruchons) (Sechon 4942())(3) and ())(5) private operating
H foundations and certain foreign orgamzatons check here p [_] and do not complete this part)

1 Minimum investment return from Part X, ine 6 .. .. .. 1 38,455,370
2 a Tax on investment income for 2001 from Part VI, line 5 . 2a 147,845

b Income tax for 2001 {This does not include the tax from Part VI ) 2b

¢ Add lines 2a and 2b . ) .. 2c 147.845
3 Distributable amount before adjustments Subtract ine 2¢c from line 1 . .. 3 38,307,525
4 a Recovenes of amounts treated as qualifying distnbutons | 4a 2,206,063,

b Income distributions from section 4947(a)(2) trusts 4b

¢ Addlines 4a and 4b .. . 4c 2,206,063
§ Addlnes 3 and 4c . .. L3 40,513 588
& Deduction from distributable amount (see page 23 of the instructons) .. 8 NONE
7  Distributable amount a5 adjusted Subtract line 6 from line 5 Enter here and on Part Xill, ||ne 1 7 40,513,588

Qualifying Distributions (see page 23 of the instructions)

1 Amounts paid (Including administrative expenses) to accomplish chantable, etc , purposes

a Expenses, contnbutions, gifts, etc - total from Part |, column {d), hne 26 . 1a 43 247,281
b Program-related investments - Total from Part IX-B . . 1b 367,751
2 Amounts paid to acquire assets used (or held for use) directly in camying out chamtabie, etc ,
purposes L . . 2 85,236
3 Amounts set aside for specific charitable projects that satsfy the
a Suitability test (prior IRS approval required) . L. Ja NONE
b Cash distribution test {attach the required schedule) 3b NONE
4 Qualitying distnbutions, Add lines 1a through 3b Enter here and on Part V ine 8 and Part XIlI, bne ‘4 [ a 43,710,268
5 Organizations that qualify under section 4940(e} for the reduced rate of tax on net investment
income Enter 1% of Part |, line 27b {see page 24 of the instructions) . 5 147,845
6 Adjusted qualifying distributions Subtract line 5 from line 4 . . 6 43,562,423

Note The amount on iine 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundation
quahfies for the section 4940(e) reduction of tax in those years

1A Form 990-PF (2001)
1E1470 4 0O

H70467 1722 09/12/2002 18 56 53 Vv01-7 419737 12



Form $90 PF (2001) .

75-5015322.

Pagea

L@l Undistributed Income (see page 24 of the instructions)

10

b Total for pnoryears 1999

- % o H o

b Applied to undistributed income of prior years

d Appled to 2001 distnibutable amount

a Corpus Add hnes 3f, 4¢, and 4e Subtracthne 5

o an TN

Distributable amount for 2001 from Part XI,

(a)
Corpus

(b}

Years prior to 2000

(<)
2000

)
2001

line 7

40,513,588

Undistributed income f any, as of the end of 2000
Enter amount for 2000 only

1,289,994

NONE|

Excess distnbutions carryover, if any, to 2001
From 1996 NQ
From 1997 Noﬁ
From 1998 NONH
From 1999 Noﬁ
From 2000 NO

Total of lines 3a through e

NONE

Qualifying distnbutions for 2001 from Part
XIN, tine 4 b 43,710,268
Appited to 2000, but not more than line 2a

1,289,994

(Election required see page 24 of the instreclions)

NONE

Treated as distributrons out of corpus {Election
required - see page 24 of the instructions)

NONE;

40,513,588

Remaining amount distnibuted out of corpus

1,906,686

Excess distributions carryover applied to 2001

NO

NONE

(i an amount appears in column (d) the
same amount must ba shown in column (a} )
Enter the net total of each column as
ndicated below

1,906,686

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

NONE

Enter the amount of prior years undistributed
income for which a notice of deficiency has
been 1ssued, or on which the section 4942(a)
tax has been previously assessed

NONE

Subtract line 6¢ from line 6b Taxable
amount - see page 25 of the instructions

RONE

Undistributed incaome for 2000 Subtract ine
4a from hine 2a Taxable armount - see page
25 of the instructions

Undistnbuted income for 2001 Subtract
lines 4d and 5 from line 1 This amount must
be distributed in 2002

NONE

Amounts treated as distributions out of
corpus to satisfy requirements imposed by
section 170(b)(1)({E) or 4942(g)(3) (see page
25 of the instructions) .

NONE

Excess distributions carryover from 15896
not applied on line 5 or line 7 (see page 25
of the instructions) . ., . . e

NONE

Excess distributions carryover to 2002
Subtract ines 7 and 8 from ine 6a

1,506,686

Analysis of line 9

Excess from 1987 . . NO!
Excess from 1998 NO
Excess from 1999 NO
Excess from 2000 NOJ
Excess from 2001 1,906, 686

1SA
1E1480 4 000

H70467 1722 09/12/2002 18 30 51 V01-7

419737

Form 990-PF (2001}

12



Form 990 PE (2601) ." 75—6015322.
[ Part XIv I ha

1a

4) Grosa mvestment mcome
m Supplementary Information (Complete this part only If the organization had $5,000 or more In

Private Op

Foundations (see page 25 of the instructions and Part VII-A _queston 9) NOT APPLICABLE

If the foundation has received a ruling or determination letter that it s a private operating
foundation, and the ruling 15 effective for 2001 enter the date of the ruling »

Check box to indicate whether the organization i1s a private operating foundation descnbed In section f 4942())(3) or [ I 4942())(5)

Tax year Prior 3 years

Enter the lesser of the
adjusted netincome from [a) 2001 {b) 2000 (¢} 1999 {d) 1598 {e) Total

Part | ot the minimum
investment retum from Part
X for each year Ested

85% of ine 2a

Quaitying detnbutens from Part
XiI line 4 for each year isted

Amounts included In line Zc not
used direcity tor actve conduct
of exempt actmbes

Qualifying detnbubons madse
directly for actve conduct of
exempl actvibes Subtract
line 2d trom hne 2c

Completea 32 b or ¢ fof the
allernatre test reled upon
“Agsets” atemnative test enter

{1) valve of 2 assers

{2) Value of assely quaifying
undes section

494 20X3IXEND
"Endowment” anernatve test -
Enter 2/3 of miimum
nvastment ratum shown n
Part X line € for each year
{isted

*Support” alternatrve test - anter

{1) Total support otner than
Grosa investment tncame
[interest amdends rents
payments an secuimtes
loans (secton S12{a)%)}
of fayaites)

{2) Suppen trom general
publbc and 5 or more
exempt organizatons
as provided in secton
4342 INBYW)

{3) vLargest amount cf suppont
from an exempt
organtzaton

assets at any time during the year - see page 26 of the Instructions )

Information Regarding Foundation Managers
List any managers of the foundation who have contributed more than 2% of the total contnbutions recerved by the foundation
before the close of any tax year (but only If they have contributed more than $5,000) (See section S07(d)(2) )

NONE

List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the
ownership of a partnership or other entity) of which the foundation has a 10% or greater interest
NONE

Information Regarding Contributtion, Grant, Gift, Loan, Scholarship, etc , Programs
Check here P if the organizaticn onty makea cantributions to preselecied chantable organizations and does not accept unsolicited requests fof funds
If the orgamizatron makes gifts,_grants _etc (see page 26 of the instructions) to indmduals or organzations under other conditions, complete nems 2a b ¢ and d

The name, address, and telephone number of the person to whom applications should be addressed
SEE STATEMENT 18

The form in which apphcations should be submitted and information and matenals they should include
SEE STATEMENT 18

Any submission deadhines
SEE STATEMENT 18

Any restrictions or imitations on awards, such as by geographical areas charntable fields, lands of institutions, or other
factors SEE STATEMENT 18

J5A

1E1490 3 000

H70467 1722 09/12/2002 18-30-51 V01-7 419737 13

Form 990-PF (2001)



Form 999 PF (2001) . 75-601534 Page 10
Supple tary Informnation (continued)

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

If recipient s an indmdual E
Remplent show any relabonship to ::J;S:t::;n Purpose of grant or Amount
Name and address (home or business) :,n :J::[: 1?::;:?:;&3 recipient contribution
a Paid dunng the year
SEE STATEMENT 19 35,298,496
Total > 3a 35,298,496
b Approved for fulure payment
SEE STATEMENT 20 6,961,615
Total . . > 3b 6 961,615
Form 990-PF (2001)
JSA
1E1491 3 000

H70467 1722 09/12/2002 18-30 51 V01-7 419737 14



75—601532‘

Page 11

Form 990-PF (2001) .

Analysis of Income-Producing Activities

Enter gross amaounis unless otherwise indicated

1

LT S e N

- 0 Ww W ~;

- b

12
13

Unrelated business income

Excluded by section 512, 513 or 514

(e}
Related or exemnpt

(a) (b) {c) (d) function income
Business Exclusion See page 26 of
Program service revenue code Amount code Amount the instructions )
a
b
c
d
e
f
g Fees and cantracts from government agencies
Membership dues and assessments
interest on savings and temporary cash investments 14 1,911,207
Dividends and interest from securities 14 16,480,903
Net rental income or (loss) from real estate
a Debt-linanced property .
b Not debt-financed property
Net rental income or (loss) from personal property
Other investment income .
Gain or {loss) from sales of assets other than inventory 18 -19,073,402
Net income or (loss) from special events
Gross profit or (loss) from sales of inventory
Other revenue a
b SEE STATEMENT 2?1 790,275
C
d
L]
Subtotal Add columns (b}, (d), and (e) 108,983
Total Add line 12, columns (b), (d), and (e} p13 108,983

ee worksheet in line 13 instructions on page 26 to venfy calculations )

[partxvis B

Line No

Relationship of Activities to the Accomplishment of Exempt Purposes

v page 27 of the instructions )

Explain below how each activity for which income 1s reported in column (e) of Part XVI-A contributed importantly to
the accomplhshment of the organization’s exempt purposes (other than by providing funds for such purposes) (See

NOT APPLICABLE

JSA
1E1

492 4 000

H70467 1722 09/12/2002 18 30 51 Vv01-7 419737

Form 990-PF (2601)
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Page 12

Form 980 PF {2001} ’ 75 60153*
ZZEXT]  inforMon Regarding Transfers To and Transactions and Relatio™Mips With Nonchartable

Exempt Organizations

1 Did the orgarization directly or indirectly engage in any of the following with any other organzation described in section Yes | No
501(c) of the Code (other than section 501(c)(3) organizations) or in section 527, relating to politicai organizatrons?
a Transfers from the reporting crgamization to a nonchamable exempt organization of
(1) Cash .. 1a(1) X
{2) Other assets . 1a({2) X
b Other Transactions
(1) Sales of assets to a noncharntable exempt organization ; . 1b({1) X
(2) Purchases of assets from a nonchartable exempt organzation 1b(2) X
(3) Rental of faciities, equipment, or cther assets .. . 1b(3) X
(4) Reimbursement arrangements . . 1b(4) X
(5) Loans or loan guarantees . . 1b{5} X
{6) Performance of services or membership or fundrarsing solictations 1b(6})] X
c Sharing of facilittes equipment, mailing lists, other assets, or paid employees 1c X
If the answer to any of the above is "Yes, ' complete the following schedule Colurnn (b} should always show the farr market
value of the goods, other assets or services given by the reporting organuization If the organization recerved less than far
market value in any transaction or sharing arrangement, show in celumn (d) the value of the goods other assets, or services
recewved
{a} Line no {b) Amount invohed [c} Name of nonchantable exempt orgarizaiion {d} Description of transfers, Iransactions _and shamng amangements
1B {6} 1,005 | TEXAS SOCIETY OF CPA MEMBERSHIP DUES & CONFERENCE F EES
1B (6} 750 [ DALLAS BUILDERS MEMBERSHIP DUES
OWNERS & MANAGERS ASSN,
1B{6) 431 | ATCPA MEMBERSHIP DUES

2 a Is the organization directly or indirectly affiliated with, or related to, one or more tax-exempt organizattons
described in section 501(c) of the Code (other than section 501(¢)(3}) or in section 5277
b _If "Yes, complete the following schedule

DY@ ENO

{a) Name of arganization (b} Type of organwzalicn (¢} Descrption of relationship

Under penaities of perjury | declare that | have examined this retum including accompanying schedules and statements and to the best of my knowledge and belief L1s
true jcorpent and compl eclayation of preparer {ather than taxpayer or fid g : -
) T2,
@ ignature of officer or trustee
[
z "
c >| Preparer's
= I e
» | 58 ©| signature
afe
& 2| Firm’s name (0ryours
if self-employed), address, 2 0o CRESCEN'T COURT
and ZIP code DALLAS. TX
JSA
1E1453 3 000

H70467 1722 09/12/2002 18 30-51 Vv01-7




. OMB No 1545-0172

rom 45062 Depreciation and Amortization 2001

{Rev March 2002) H H H
Department of the Trazsury {Inctuding information on Listed Property) Atatroe

ntemal Reverue Servce » See separate mstructions P Attach lo your tax return Sequence No 67

Name{s) shown on retum Identifying number

MEADOWS FOUNDATION, INC, 75-6015322

Business or actvity lo which this formn relates

Election To Expense Certain Tangible Property Under Section 179

Note. If you have any hsted property, complete Part V before you complete Part |
Maximum amount See page 2 of the instructions for a hugher hmit for certain businesses .
Tolal cost of section 179 property placed in service (see page 3 of the instructions)

$24,000

Thresheld cost of section 179 property before reduction in imitation .. . $200 000

Reduction v hmitation Subtract line 3 from line 2 If zero or less, enter -0- .

ol ne |-

N bW N =

Dollar imitation for tax year Subtract ine 4 from line 1 If zero or less enter -0~ If mamed
fling separately see page 3 of the instructons . 5

(a) Descniption of property {b) Cost (business usa only} (c) Elected cost

7 Listed property Enter the amount from line 29 7

8 Total elected cost of section 179 property Add amounts in column {c} nes6and 7 8

9 Tentative deduction Enter the smaller of ine 5 or ine 8 . . 9
10 Carryover of disallowed deduction from hne 13 of your 2000 Form 4562 . 10
11 Business income hmitation Enter the smaller of business income (not less than zero) or ine 5 (see instructions) 11
12 Section 179 expense deduction Add ines 9 and 10 but do not enter more than hne 11 12
13 Carryover of disallowed deduction to 2002 Add hnes 9 and 10 less hne 12 > | 13 I
Note Do not use Part il or Part Ili below for isted properly instead use Part V

Special Depreciation Allowance and Cther Depreciation (Do not include listed property )

14 Special depreciation allowance for certain property {other than hsied property) acquired after
September 10, 2001 (see page 3 of the instructions} .. . .. 14
15 Property subject to section 168(f){1) election {see page 4 of the instructions) . . 15
16 Other depreciation (including ACRS) (see page 4 of the instructions) 16
MACRS Depreciation (Do not include listed property ) (See page 4 of the instructions )

Section A

17 MACRS deductions for assets placed 1n service In tax years beginning before 2001 17 | 1,341,237
18 If you are electing under section 168{1){(4) to group any assets placed in service dunng the tax

year into one or more general asset accounts, check here »
Section B - Assets Placed in Service During 2001 Tax Year Using the General Depreciation System

{b} Month and {c) Bas:s for depreciation |41 Recovery
{a) Classification of property year placed in {businessfinvestment use (¢} Convention | {f) Mathod | (g} Depreciation deduction
sermce only see Instructons) penod
19a 3-year property
b 5-year property 78,971 |5 HY SL 7,897
¢ 7-year property
d 10-year property
e 13-year property
f 20-year property
g 25-year property 25 y1s S/t
h Residential rental 275 yrs MM S/
property 27 5yr1s MM S
I Nonresidental real 39 yrs MM S/L
propeny VARIOUS 19,208 MM SiL 256
Section C - Assets Placed in Service During 2001 Tax Year Using the Alternative Depreciation System
20a Class hfe S/L
b 12-year 12 yrs S/L
¢ 40-year 40 yrs MM S/L
m Summary (See page 6 of the instructions )
21 Listed property Enter amount from ine 28 . . 21
22 Total. Add amounts from lina 12 hnes 14 through 17 lmos 19 and 20 in cotumn {g)} and lne 21
Enter hera and on the appropnate Lines of your return Partnerships and $ corporations - ses instr 22 1,349,390
23 For assets shown above and ptaced in senvce dunng the current year,
enter the portion of the basis attributable to section 263A costs . . 23

:‘ﬁaéor Izogerwork Reduction Act Notice, see separats Instructions Form 4562 (2001) (Rev 3-2002)



). Page 2

Form 4562 {2001) (Rev_3-2002
|m Listed Property (Include automobiles, certain other vehicles, cellular telephones, certain computers, and
property used for entertainment, recreation, or amusement )

Note For any vehicle for which you are using the standard mileage rate or deducting lease expense, complete only
24a, 24b, columns (a) through {c) of Section A, all of Seclion B, and Section C if applicable

Section A - Depreciation and Other Information (Caution See page 8 of the mnstructions for imits for passenger automobifes )
24a Do you have evidence to support the m:.messﬁ(n\;eslrnenl use damed? I Yes | l No l 24b i "Yes " 15 the ewdence wriiten? | I Yes |_I No
c .
Type of ;s:gpeny {ist Date :(:ll,a'oed n lE:'l:;:'nue’;t Cost (c?r)cmer Basa '“(":"m Rev.:tgvety Me(l%,odf Deprglc):aum E:e(gef-,g
vehicies first) serace use basis (b""'":::':‘;:rm' pencd Convenbon deduction 100 ot
25 Special depreciation allgwancs for hsted property acquired after September 10, 2001,
and used more than 50% 1n a quahfied business use (see page 7 of the instructions) - 25
26 Property used more than 50% in a qualfied business use (see page 7 of the instructions}
%
%
%
27 Property used 50% or less in a qualified business use (see page 7 of the instructions)
%) SIL -
9! SIL -
% SIL-
28 Add amounts in column (h}, lines 25 through 27 Enter here and on ine 21 page 1 28
29 Add amounts in column (1), ine 26 Enter here and on hne 7, page 1 I 29

Section B - information on Use of Vehicles
Complete this sechion for vehictes used by a sole proprietor pariner or ather “more than 5% owner " or related person
If you provided vehicles to your employaes, first answer the questions in Section C to see f you meet an exceplion to compieting this section for those vehicles
30 Total businessinvesiment miles driven dunng (a) (b) {c) (d) {e) n
the year (do not include commuttng miles - Vehicle 1 Vehicle 2 Vehicle 3 Vehicle 4 Veahicle 5 Vehicle 6
ses page 2 of the instructions)

31 Total commuting miles driven during the year
32 Total other personal (noncommuting)
mites dnven .. .
33 Total mies driven dunng the year
Add lines 30 through 32
34 Was the vehicle available for personal Yes | No | Yes | No | Yes | No | Yes | No | Yes | No | Yes | No

use dunng of{-duty hours?
35 Was the vehicle used pnmanly by a
mora than 5% owner or related person?

16 Is another vehicle available lor personal
use?

Section C - Questions for Employers Who Provide Vehicles for Use by Their Employees
Answer these questions to determine if you meeat an exception to completing Section B for vehicles used by employees who
are not more than 5% owners or related persons (see page 8 of the instructions)

Yes No

37 Do you maintamn a written pohlcy statement that prohibits all personal use of vehicles including commuting by your employees?
38 Do you maintain a written policy statement that prohibits personal use of vehicles, except commuting by your employees?

Ses page 8 of the instructions for vehicles used by corporate officers directors or 1% or more owners
39 Do you treat all use of vehicles by employeas as personal use? . . . ...
40 Do you provide more than five vehiclas to your employees, obtain information from your employees about

the use of the vehicles, and retan the information received? ..
41 Do you meet the requirements concerning qualified automobile demonstration use? (See page 9 of the instructions )

Note if your answer to 37 38 39 40, or 415 “Yes, " do not compiete Section 8 for the covered vehicles

Amortization
{e)
DescrllJt(I:I)l of costs Date arS:))mz.amn Am°("c')zw'9 C(:d)B Ar:::;a:rm Amomga)hon for
begins amount secton parcentage this year

42 Amortization of costs that begins during your 2001 tax year (see page 9 of the mstructions)
43 Amortization of costs that began before your 2001 tax year | R . . . 43
44 Total Add amounis in column () See page 9 of the instructions for where to report . . 44

ISA Form 4562 (2001) (Rev 3-2002)

1X2310 5000



o 8082 .Notice of Inconsistent Treatment or Administrative OMB Mo 1545.0790
(Rev January 2000) Adjustment Request (AAR)

(For use by partners, S corporation shareholders, estate and domestic trust beneficiaries,

Department of the Treasury foreign trust owners and beneficianes, REMIC residual interest holders, and TMPs) Attachment
- See separate instructions

Intemal Revenue Serace

Sequenca No 94

Name(s) shown on retum

Identifying number
15-6015322

FOUNBDATION, INC,
General Information

1 Check boxes that apply  {a} ‘X l Notice of inconsistent treaiment

{b) | | Administrative adiustment request (AAR)

2 If you are a TMP filing an AAR on behalf of the pass-through entity, are you requesting substiuted return N/A

treatment? {see instructions)

I—\Yes I__| No

3 Check applcable box to dentify type of pass-through entrty

(a) [X_] Partnership (bﬂ:l Electing large partnership _ {c}) ,—| S corporation  {d} L_l Estate

@ |Trust (n [ | ReEMIC

4 |dentifying number of pass-through entity
99-0174508

N/A

8 Tax shelter registration number {if appiicable)} of pass-through entty

5 Name, address, and ZIP code of pass-through entity 7 Internal Revenue Service Center where pass-through entity filed its retumn

KLESCH CAPITAL PARTNERS, L P
C/0 THE BANK OF BERMUDA LIMITED
6 FRONT STREET, HAMILTON HM 11

PHILADELPHIA, PA

8 Tax year of pass-throughentty 1/1/00 to 12/31/2000

9 Your tax year

01/01/2001

to 12/31/2001

HAMILTON, BERMUDA, HM DX
d Inconsistent or Administrative Adjustment Request (AAR) ltems

{b} Inconsistency s in
or AAR 13 to comect

{c} Amount as shown on

{a) Descnpton of inconsistent or {check boxes that Schedule K-1 Schedule {#) Difference
apply) @ or simiar statement, a {d) Amount you
administrative adjustment request {AAR) tems forengn trust statement are reporting hatwaen
(see nstruchons) Amount of | Treatment |0 Your return whichever (c) and (d}
applies (see nstructions)
item of item
100THER INCOME, SCH K-1, LINE 7 X X Q -2,234 2,234
11O0OTHER DEDUCTIONS, SCH K-1, LINE 190 X X 0 -5,595 ~5,585

12

13

XXl Explanations - Enter the Part il item number before explanation. If more space is needed, continue
your explanations on the back.

A5 OF THE FILING DATE OF THE 2000 RETURN, THE PARTNERSHIP HAD ONLY PROVIDED THE 1

TAXPAYER WITH A DRAFT SCHEDULE K-1 THE FIRM PREPARING THE PARTNERSHIP'S 2000 TAX RETURN

WAS LOCATED IN THE WORLD TRADE CENTER PROTECTED PERIMETER AND WAS GRANTED AN ADDITIONAL

EXTENSION OF TIME TO FILE THE PARTNERSHIP'S

TAX RETURN

THE TAXPAYER RECEIVED THE FINAL

PARTNERSHIP SCHEDULE K-1 IN FEBRUARY 2002

SINCE THE NET EFFECT OF THE CHANGE RESULTS !

IN 53,361 OF ADDITIONAL INCOME AND ONLY $34

IN ADDITIONAL NET INVESTMENT INCOME TAX, THE

TAXPAYER IS INCLUDING THE DIFFERENCE ON ITS

2001 RETURN INSTEAD QF AMENDING ITS 2000

RETURN PLEASE NOTE THAT THE TAXPAYER HAD A LARGE OVERPAYMENT FROM 2000 TO 2001

For Paperwork Reduction Act Notice, see separate instructions

J5A
1X5350 3 000

Fom 8082 (rev 1-2000)



rom 8082 Notice of Inconsistent Treatment or Administrative OMB Mo 1545 0790
(Rev January 2000) Adjustment Request (AAR)
(For use by partnars, S corporation shareholders, estate and domestic trust beneficiaries,
Department of the Treasury foraign trust owners and beneficiartes, REMIC resrdual interest holders, and TMPs) Attachment
Intemal Revenue Service » Sea separate instructions Sequence No 84
Name(s) shown on retum Identifylng number
S_EFQUNDATION, INC, 75-6015322

General Information

1 Check boxes that apply  (a) ,X—‘ Notice of inconsistent treatment {b) I_| Administrative adjustment request (AAR)
If you are a TMP filing an AAR on behalf of the pass-through antity, are you requesting substituted retum N/A
treatment? (see instructions} . Yeas I_I No
3 Check applicable box to identify type of pass-through entrty
(a} |X—] Partnership (b} [_] Electing large partnership  {c}) [_—[ S corporation  (d) |_| Estate  (8) [_-l Trust () [_I REMIC

4 Identifying number of pass-through entity 68 Tax shelter ragistration number (if appiicable) of pass-through enbty

98-0174508 N/A

5 Name, address, and ZIP code of pass-through entity 7 Internal Revenue Service Center where pass-through entity filed its returmn
PHILDELPHIA, PA

KLESCH CAPITAL PARTNERS, L P 8 Tax year of pass-throughentty 1/1/01 to 12/31/2001

C/0 THE BANK OF BERMUDA LIMITED

6 FRONT STREET, HAMILTON HM 11 9 Yourtaxyear 01/01/2001 to 12/31/2001

H ON, BERMUDA, HM DX
% Inconsistent or Administrative Adjustment Request (AAR) ltems

(b) Inconsistency 8 in
or AAR 15 10 comect | (€} Amount as shown on

{a) Description of inconsistent or {check baxes that | Scheduls K-1 Schedule (e} Cifference
apphy} Q or simiar statement, @ (d) Amount you
administrative adjustment request {AAR) tems foreign trust statement are reportin between
(see instrucbons) Amount of | Treatment [0 Your retum whichever poring {c) and {d)
applies {see instruchons)
tem of item

10ALL ITEMS X X NONE, NONE NONE
11
12
13
[P Explanations - Enter the Part Il item number before explanation. If more space is needed, continue

your explanations on the back.

AS OF THE FILING DATE OF THIS RETURN, THE PARTNERSHIP HAS NQT PROVIDED THE TAXPAYER

WITH A SCHEDULE K-1 FOR THE 2001 TAX YEAR ONCE A SCHEDULE K-1 IS RECEIVED BY THE

TAXPAYER, IT WILL BE REVIEWED TO DETERMINE IF ANY ADDITIQONAL STEPS, SUCH AS FILING AN

AMENDED FCRM 990-PF OR FORM 89%0-T ARE REQUIRED.

For Paparwork Reduction Act Notice, see separate instructions Fom 8082 (Rev 1-2000)

158
1X5350 3 D0



rom 8082 Notice of Inconsistent Treatment or Administrative OMB No. 1545 0790
{Rev January 2000) Adjustment Request (AAR)
{For use by partners, S corporation shareholders, estate and domestic trust beneficianes,
Department of the Treasury foreign trust owners and beneficiaries, REMIC residual interest holders, and TMPs) Atlachment
Intemal Revenue Senvce » Soa separate insiructions Sequence No 84
Name(s) shown on retum Identifying numbaer
FOUNDATION, INC, 15-6015322
W General Information
1 Check boxes that apply  {a) m Nohce of inconsistent treatment (b} DAdmlmslratwe adjustment request (AAR)
If you are a TMP filing an AAR on behalf of the pass-through entity, are you requesting substituted retum N/A
treatment? (see instructions) . .. I_I Yes I_| No

3 Check apphcable box to dentify type of pass-through entity
{a) ,X—l Partnership (b} ‘——| Electing farge partnership  {c) l_l S corporation  {d) r] Estate (e) I_l Trust () l_' REMIC

4 |dentifying number of pass-through entity 8 Tax shalter registration number (if applicable) of pass-through entity

16-0254058 N/A

5 Name, address, and ZIP code of pass-through entity 7 Internal Revenue Service Center wherg pass-through entity filed its return
OGDEN, UTAH

THE WCODLANDS VENTURE FUND, LP B Tax year of pass-throughentityl /1 /01 to 12/31/01

15001 WALDEN ROQAD, SUITE 101

MONTGOMERY, TEXAS 77356 9 Yourtaxyear 1/1/2001 to 12/31/2001

I inconsistent or Administrative Adjustment Request (AAR) Items

(b} Inconsistency 1s in
or AAR s 10 cormact  {{€) Amount as shown on

{a) Descnplion of nconsistent or (chack boxes that | Schedule K-1 Schedule (e} Difference
appiy) Q or simiar siatement & {d) Amount you
admimstrativa adjusiment request (AAR) tems foreign trust statement are reporting between
(sea nstructons) Amount of | Treatment {07 Your retumn whichever {c) and (d)
apphes (see Instruchons)
itemn of item
10AL1, ITEMS X X NONE NONE NONE

11

12

13
[T Explanations - Enter the Part Il item number before explanation. If more space is needed, continue

your explanations on the back.

A5 Or THE FILING DATE OF THIS RETURN, THE PARTNERSHIP HAS NOT PROVIDED THE TAXPAYER

WITH A SCHEDULE K-1 FOR THE 2001 TAX YEAR ONCE A SCHEDULE K-1 IS RECEIVED BY THE

TAXPAYER, IT WILL BE REVIEWED TO DETERMINE IF ANY ADDITIONAL STEPS, SUCH AS FILING AN

AMENDED FORM 990-PF OR FORM 990-T ARE REQUIRED PLEASE NOTE THAT THE 2000 SCHEDULE K-1

RECEIVED FROM THIS PARTNERSHIP DID NOT REPORT ANY ACTIVITY

For Paperwork Reduction Act Notice, see separate Instructions Form 8082 (Rev 12000

1SA
1X5350 3 000



om 38605 Return of U.S. Persons With Respect to OMB o 1545-1660
Certain Foreign Partnerships 2@01
P Attach to your tax return Ses separate instructions
Department of the Treasury Information furmshed for the foreign partnership's tax year Attachment
tntemal Revenue Sernce {see nstructions} beqining 01/031 , 2001, andending12 /31 L2001 Sequence No 118

Important: A/l information must be in Enghsh All amounts must be in U S dollars unless otherwise indicated

Name of person filing this retumn Filer's identifying number
MEADOWS FOQUNDATION, INC 75-6015322
Filer 5 address {if you are ngt fiing this form wath your tax retumn) A Category of filer (see Categories of Fllers in the instructions and check applcabie box{es))

3003 SWISS AVENUE t ] 2 ] s fx] 4[]

B Filers taxyearbegnring 01 /Q1_ 200Q1 _ andemang 12/31_ 2001 _

DALLAS, TX 75204-6090

C Fier's share of labiites Nonrecourse $ NONE Qualified nonrecourse financing 3 NONE Other 5 NONE
D M iiler 1s a member of a consohdated group but not the parent, enter the following information about the parent

Name I EIN

Address

E Information about certain other partners (See instructions)

{4) Chechk applicable box{os)
{1} Name (2) Address {3) Identitying number Consirucive
Category 1 Category 2 qwnar
F1 Name and address of foreign partnership 2 EIN {if any)
DOUGHTY HANSON & CO FUND III, LIMITED PARTNERSHIP NUMBER 6 98-0179559
TIMES PLACE, 45 PALL MALL 3 Country under whase faws organized
LONDON SW1Y 5JG UNITED KINGDOM
4 Date of organization 5 Principal place of business | 8 Principal business actwvty | 7 Principal business actmwty | 8 Functional currency and
code number exchange rate (see instr )
NOVEMBER 4, 1997 |UNITED KINGDOM 523900 INVESTMENTS USD
G Provide the following information for the foreign partnership's tax year
1 Name address, and identifying number of agent (if any) in the 2 Check if the foreign partnership must file
United States [ ]Form10s2 [ ]Formesos [ ] Form 1065 or 1085-B
N/A Service Center whers Form 1065 or 1085-B s filed
N/A
3 Name and address of toreign partnership's agent in country of 4 Name and address of person(s) with custody of the bocks and
organization, if any records of the toreign partnership, and the location of such books
and records if different
N/A DOUGHTY HANSON & CO LIMITED
TIMES PLACE, 45 PALL MALL
LONDON SW1Y S5JG
5 Were any special allocations made by the foreign parinership? * = =+ * . . . »> U Yes IX_I No
6 Number of foreign disregarded entities owned by the partnership (aftach fist} » 0 _____________
7 How is this partnership classified under the law of the country in which it 13 orgamzed? » ENGLISH LIMITED PARTNERSHIP _
8 Did the partnership own any separate units within the meaning of Regulations section 1 1503-2(c)(3} or (4)7 - » I:] Yes No
9 Does this partnership meet both of the following requirements?
® The partnership s total receipts for the tax year were less than $250,000 and
* The value of the partnership's total assels at the end of the tax year was less than $800 000 } . > D Yes No
If *Yes ® do not compiete Schedules L, M-1 and M-2
Sign Hers Under penalties of perjury | declare that | have examined this retum including accompany schedules and statements, and to the best of my
Only It You knowledge and belief it 1s true, correct and completa Declaration of preparer (other than general partner or imited lability company member} is
Are Fliing based on all information of which preparer has any knowledge
This Form
Separataly
and Not With ’ ’
;:::r.'r‘" Signature of general partner or I:mneg_l!abdrty company member Date
Pad Preparers } Date Check f Preparers SSN or PTIN
Preparer's |—aror® A )Zt/ ‘?/ W/ N seltempioyed B[ 1lp00002352
Firm s name (s_/ kemd Llp /A ' EN »13-5565207
Use Onty yours if seh‘-emglayad)
address and 2P code PP 200 CRESCENT CT #300, DALLAS, TX 75201 |Phoseno (214)840-2853
ft.:r Paperwork Reduction Act Notlce, see the separate Instructions rom 8865 (2001}

1C0110 3 000



Form B8E5 (2001) Q . Page 2

m Constructive Ownership of Partnership Interest. Check the boxes that apply to the filer If you
check box b, enter the name, address, and U S taxpayer identifying number zf any) of the
person(s) whose Interest you constructively own See instructions

a Owns a direct interest b D Owns a constructive interest

Checkif | Checkil
Name Address Identifying number (if any) foreign direct

person partner

N/A

BN RE Certain Partners of Foreign Partnership (see instructions)

Check o
Name Address Identitying number {f any) toreign
persdn
N/A
Does the partnership have any other foreign person as a direct partner? [ [ves | Iwo

Affiliation Schedule. List ail partnerships (foreign or domestic) in which the foreign partnership
owns a direct interest or indirectly owns a 10% interest

Name Address (”aar: Total ordinary %}g?;]lf
¥) INcCome or ioss parinership
N/A
Income Statement - Trade or Business Income N/A
Cautlon include anly trade or business income and expenses on lines 1a through 22 below See the instructions for more information
1a Gross receipts or sales .. | 18
b Less returns and allowances S 1b 1c
2 Cost of goods sold oo . L. . 2
“E’ 3 Gross profit Subtract ine 2 from Iine 1¢ . 3
8 | 4 Ordinary income (loss) from other partnerships, estates, and trusts (attach schedule) 4
E |5 Netfarm profit {loss) (attach Schedule F (Form 1040)) 5
8 Nat gain (loss) from Form 4797, Part Il, ne 18 . . &
7 Other incoms (loss) (attach schedule} 7
8 Total Income (loss} Combine nes 3 through 7 . 8
g 9  Salarnes and wages {other than o partners) (less employment crediis) _ L. 9
5 [10  Guaranteed payments to partners L. L. 10
E 11 Repars and maintenance _ _ . L. ) 11
g 12 Baddebts . ) ) .. ) 12
g [13  Rent o .. 13
£ M4 Taxes and Icenses . .. ) 14
£ 15 Interest . . 15
= |16 a Depreciation (if required, attach Form 4562) , i_]j_a
g b Less deprecialion reported on Schedule A and elsewhere on retum 16b 16¢
g [17  Depletion (Do not deduct ol and gas depletion ) . 17
g, 18  FRetwement plans, elc . .. 18
919 Employee benefit programs . . . . 19
'g' 20  Other deduclions (attach schedule) . - . .|20
h-)
o
0 21 Total deductions Add the amounts shown in the far nght columa for ines 9 through 20 | 21
22  Ordinary Income (loss) from trade or business actvlies Subltract ine 21 fromline 8. .| 22
JSA Fom 8865 (2001)

1C0111 3 000



. Paga_3

Form 8865 (2001 l
Yo -3l Capital Gains and Losses N/A

m Short-Term Capital Gains and Losses - Assets Held One Year or Less

(a) Descripuon of property {b) Date acquired {c) Date soid (c) Sales pnce (®) Costorother basis | {fH Gain or (loss)
lo %' 1:?005‘:??“!5 {month day year) { (month day year) {see nstructons) (see mstructions) ((c) minus {e))
1
2 Short-term capitat gam from installment sales from Form 6252, ine 26 or 37 . 2
3 Short-term capital gain {loss) from like-kind exchanges from Form 8824 .. 3

4 Partnership’s share of net shon-term capital gan {loss}, including specally allocated
short-term capital gains (losses), from other partnerships, estates, and trusts 4

5 Net short-term capital gain or (losa} Combine Iines 1 through 4 in column (f)
Enter here and on Form 8865, Schedule K, Ine 4dor 7 5

[T Long-Term Capital Gains and Losses - Assets Held More Than One Year

(@) Descrlp1u0n f_lf property {b) Date ecquired {c) Data soid {d) Sales price (8) Costor other basis | (f) Gan or (loss) @ 22?(;‘:' gamn
(e gof g_oci §res {month day year) | (month day ysar) |  (sSee mstuctions) (ses nstructions) {(d) minus (e)) -(see mstr below)
-]
7 Long-term capital gain from instalment sales from Form 6252, ine260r37 . . .. Z
8 Long-term capital gain {loss) from like-kind exchanges from Form 8824 | 8

9 Partnership's share of net long-term capital gain (loss), ncluding specrally allocated

long-term capial gains (losses), from other partnarships, estates, and trusts . 9
10 Capital gain distnbutions . . 10
11 Combine lines 6 through 10 1n column (g) Enter hare and on Schedule K,

line 4e(2) or 7, e .. . e . . 11
12 Net long-term caplital galn or (loss). Combine lines 6 through 10 in column (f)

Enter hare and on Form 8885, Scheduls K, iine 48{1) or 7 . 12

*28% rate gain or (loss} includes all *collectibles gains and losses® (as defined in the instructions)

Form 8865 (2001)

JSA
1C0112 3000



Form B865 (2001) Page 4
m Partners' Shares of Income, Credits, Deductions, etc. N/A
(a) Distributive share items (b) Total amount
1 Ordinary income {loss) from trade or business activities {enter from Schedute B, line 22} | 1
2 Net income (loss) from rental real estate actmties (attach Form 8825) 2
3 a Gross income from other rental actmties Ja <
b Expenses from other rental actties (attach schedule) .
¢ Netincome (loss) from other rental actvities Subtract line 3b from line 3a . ac
0] 4 Portiolio income (loss) = ]
S a Interest income 4a
Y b Ordmary dvidends . . 4b
§ ¢ Royalty income . .. dc
£ d Net short-term capral gain (loss) . . . 4d
e (1) Net long-term capital gain {loss) 4e(1)
(2)28% ralegan{loss) » __ _ _ _ _ _ _ _ _____ (3) Quahfied 5-year ganb _ _ __ __ _ ) e ,j
f Other portfolio ncome (loss) (attach schedule) 4f
5 Guaranteed payments to partners 5
6 Net section 1231 gain (loss) (other than due to casualty or theft) (attach Form 4797) 6
7 Qther income {loss) (attach schedule) 7
8 Charitable contributions (attach schedule) . . 8
g w9 Section 179 expense deduction . 9
E § 10 Deductions related to porticlio income (1tem|ze) . . 10
= {11 Other deductions (attach schedule) 11
12 a Low-income housing credit N
(1) From parnnerships to which section 42()}(5) applies . 12e(4)
(2) Other than on line 12a(1) . . [120(2)
2 b Quabhied rehabilitation expenditures related to rental rea! estate activities (attach Form
b 3468) . 12b
S ¢ Credits {(other than credits shown on lines 12a and 12b) reiated to rental real estate
activities P . .o . . . |2¢
d Credils related lo other rental actwvities . . . . |12d
13 Other credits . 13
& § 14 a [nterest expense on Investment debts . .. . 14a
§ g§ b (1) Investment ncome included on ines 4a, 4b, 4c and 4f above . . . J14b(ty
LEE {2} Investment expenses mcluded on line 10 above . s - 14b(2)
é;u 15 a Net earnings (loss) from self-employment . . 15a
+B3C b Gross farming or fishing iIncome | . . . .. 15b
‘35 E c__Gross nontam ncome . 15¢
2 g 16 a Depreciation adjusiment on propenrty placed in service alter 1986 . ., . |16a
s s b Adjusted gain or loss .. .. . 16b
g2 £ ¢ Depletion {other than ol and gas) . . . 16¢
Eig d (1) Gross ncome Irom otl, gas, and geothermal propemes ] . [T
22 (2) Deductions allocable to onl, gas, and geothermal properties 10442)
< e Other adjustments and tax preference tems (attach schedule) . . 16¢

JSA
1C0113 3 000
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Form 8865 {2001)
Schedule K

Page 5

{continued)

{a) Distributive share tems

(b) Total amount

Foreign Taxes

i7a

Name of toreign country or U S possession p-

b Gross income from all sources

4

17

it

b

¢ Gross income sourced at partner level
d Foreign gross income sourced at partnership level

(1) Passwe

(2) Listed categones (aftach schedule)

(3) General hmitation

e Deductions allocated and apportioned at partner level

(1) Interest expense
(2) Other

f Deductions allocaled and appomoned at partnership levet to Iorelgn source Income

(1) Passwve

(2) Listed calegories (attach schedule)

(3} General imitation .

g Total foreign taxes (check one) b Paid D

Accrued D . .

h Reduchtion in taxes available for credit {attach schedule)

17¢

17d{1)

17d{2)

17d(3)

o o—

17e(1)

17e(2)

—— .

171(1)

171(2)

171(3)

179

17h

Other

Balance Sheets per Books (Not required if Question GO, page 1, Is answered "Yes )

L]
-]

w0~ W

10a

11
12a

13
14

15
16
17
18
19
20
21

18
19
20
21
22
23
24

Tax-exempt interest income
Other tax-exempt income
Nondeductible expenses

schedule}

Section 59{e)(2) expenditures a Type P

b Amount

Distnibutions of money {cash and marketable securmes)
Distributions of property other than money
Other items and amounts required to be reported separatety to panners (attach

18b

19

20

21

22

23

Assets

Cash
Trade notes and accounts recevable
Less allowance for bad debts
Inventones
U S government obhgatons
Tax-exempt securities
Other current assets (attach schedule)
Mortgage and real estate loans
Other investments (attach schedule)
Buildings and other depreciable assets
Less accumulated deprectation
Depletable assets
Less accumulated depletion
Land(net of any amortization)
Intangible assets {amorbzable only)
Less accumulated amorbzaton
Other assets (attach schedule)
Total assets |

Liabilities and Capltnl
Accounts payable
Mongages noles bonds payable n leas than 1 year
Other current habilites (altach schedule}
All nonrecourse loans

Morigages notes bondds payable n 1 year ofr morg
Other habihties {attach schedule}
Partnerg’ capital accounts

22  Total habilities and capial

Beginning of tax year

End of tax year

(a)

(b)

()

- = N re
L L =

TS T A =

£
el

e

.
AT
-

J5A
1C0114 3 000

Form 8865 (2001)



Form 8865 {2001) . . Page 6

Balance Sheets for Interest Allocation N/A
(a} (b)
Beginning of End of
lax year tax year
1. TotalUS assets
2 Total foreign assels . IRETI SN I,

a Passwve income category
b Listed categones (attach schedule)
¢ General imitation income category

Schedule M-1

N/A

Reconciliation of Income (Loss) per Books With Income (Loss) per Return (Not required if
Question G9, page 1, I1s answered "Yes ")

1 Net income (loss) per books year not included on Schedule ¥,

2 Income included on Schedule K, lines 1 through 7 {itemize)
ines 1 through 4, 6, and 7, not Tax-exempt interest$
recorded on books tnsyear | |
(temege} 7  Deductions included on Schedule

3 Guaranteed payments {other K, hnes 1 through 11 14a, 17g, and
than health insurance) 18b, not charged against book

4 Expenses recorded on books income this year {temize)

Analysis of Pariners' Capital Accoun

this year not included on
Scheduls K, ines 1 through 11,
14a, 17g, and 18b (itemize)
Depreciation §

Add hnes 1 through 4 .

6

Income recorded on books this

Depreciation $

Add iines 6 and 7 .
Income (loss) Subtract ine B
from iine 5

ts (Not required f Question G9 page 1, Is answered "Yes "} N/A

1 Balance at begnnmng of year 6 Distnbutions a Cash
2 Capnal contnbuted duning year b Property |
3  Netincome (loss) per books T Other decreases (temze) _
4  Otherncreases (temize)
_________________ T 8 Addlnes6and7 ,
9 Batance at end of year Subtract
5 Add lines 1 through 4 . line 8 from line 5

JSA
1C0115 3 000

Form 8865 (2001)



Form 8B65 {2001} . . Page 7

Transactions Between Controlled Foreign Partnership and Partners or Other Related Entities N/A

Important Complete a separate Form 8865 and Schedule N for each controlled foreign partnership Enter the totals for each type of
transaction that occurred between the foreign partnership and the persons listed in columns (a} through (d)

{b) Any domestc (c) Any other foreign {d) Any US person witha
Transachons @us corporaton or partnershp corporation ar parnership 10% or more direct interest
of i lh.femso'um' controlling or controlled controlling or controlled in the controlled foregn
foreign partnership 9 by the US person fiing bythe US person fling partnershep (other than the
this ratum this retum U S person fling thrs return}

1 Sales of inventory ,

2 Sales of property nghts
(patents trademarks, etc )

3 Compensation recetved for tech-
nical, managerial, engineenng,
constfuction or ke services

4 Commissions received

5 Rants, royaltes, and license
fees recewved

6 Distributions recerved
7 Interest received

8 Other

8 Add lines 1 through 8

10 Purchases of inventory

11 Purchases of tangible property
other than inventory

12 Purchases of property nghts
{patents, trademarks, etc )

13 Compensation pad for
technical, managerial, engineenng,
construction, or like sepaces

14 Commssions paid

15 Rents, royaltes and license
fees pad

16 Distribubions pad

17 Interest pad

18 Other

19 Add lines 10 through 18

20 Amounts borrowed {enter the
maxmum loan balance dunng
the year) - seg instructiona

21 Amounts loaned (enter the
maxmum loan balance durning
the year) - see instruchonsg ..

Form B865 (2001)

JSA
1C0116 3 000



45a

SCHEDULE O

(Form 8865)

Dapantment of the Treasury
Intemal Revenue Servca

Transfer of Property to a Foreign Partnership
(under section 6038B)

P Attach to Form 8865 Se&e Instructions for Form B865

OMB Mo 1545 1668

2001

Name of transferor

FBar's ldentifying number

MEADQOWS EQUNDATION, INC 75-6015322
Name of foreign partnershup
DOUGHTY HANSON & CO FUND IJI, LIMITED PARTNERSHIP NUMBER ©
m Transfers Reportable Under Section 80388
(a) {b) (c) {d) (e) f {g)
Type of Date of Number of Fair market Cosl or other Section 704(c) Gain Percentage interest
property transfer items value on dats basis allocation recognized on | in partnership atter
transferred of transfer mathod transfer transfer
Cash
11/12/2001 360,504 7 7519%
Marketable
secunties
Inventory
Tangibla
property
used in trade
or business
Intangible
property
Other
property
Supplemental Information Required To Bae Reported (see instructions)
N/A
m Dispositions Reportable Under Section 80388
b) {e) N h)
(a) o © (@ Ryl Deprociaton @) De
praciation
;&%S’ ongnal dlEalglg'OI"l g::;o':{lg‘ recognized by :cc;pnr;r:ﬂ Gatgnpa;ﬁed recapture allocated
4 transfer po partnership by parinership to partner
N/A

section 904(f}(5)F)?

Is any transfer reported on this schedule subject to gain recognition under section 804(f)(3) or
. .. >

ﬁ Yeos

IX_|N0

For Paperwork Reduction Act Notice, see the Instructlons for Form 8865

1C0120 2 000

Schedule O (Form 8865) 2001



rom 3805 Return of U.S. Persons With Respect to QME No 1545-1669
Certain Foreign Partnerships 2@0 1
P Attach to your tax return See separats Instructions
Deparnment of tha Treasury Information furrushed for the foreign partnership’s tax year Attachment
Intemal Ranenue Sanace {see instructions) beqinning 01 /01 ., 2001, andending12/31 L2001 SequencaNo 118

Important: All information must be i English All amounis must be in U S dollars unless otherwise indicated

Name of person fling this retum Fller's identifying number
MEADOWS FOUNDATION, INC 75-6015322
Filer's address (if you are not filing this form with your tax retum) A Category of fler (see Categaries of Fiters in the instruchons and check applicable box{es)y

3003 SWISS AVENUE v [ 2 1 3 [x] 4[]

B Filars tax year baginnung 01/Q1_ 2001 _ ang ending J2/31_ 2001 _

DALLAS, TX 75204-6090

C Fuer's share of hablites Nonrecourse $ NONE Qualified nonrecourse financng 3 NONE Other$ NONE
D If filar 1s a member of a consolidated group but not the parent, enter the following information about the parent

Name EIN

Address

E Information about certain other partners (see instructons)

1) Na {2} Add (3) Identifyin ber (4) Chock appicadle baxles)
m ress nt num
M o @ 9 Category 1 Category 2 W&".l‘.?“‘
F1 Nama and address of foreign parmership 2 EIN {if any)
DSC IV US NO 1 LIMITED PARTNERSHIP N/A
DUKES COURT, 32 DUKE STREET ST. JAMES'S 3 Country under whosa laws organized
LONDON SW1Y 6DF UNITED KINGDOM
4 Date of organzation § Pnnapal place of business | 6 Principal business actimty | 7 Pnincipal business activity | 8 Functicnal currency and
code number axchange rate (See insir )
MAY 28, 199% UNITED KINGDOM 523900 INVESTMENTS EURO $ 8904
G Provide the lollowing information for the foreign partnership’s tax year
1 Name, address, and iWentifying number of agent (if any) in the 2 Chack if the foreign partnership must file
United States [ Jrorm10a2 [ ]Formssos [ Form 1065 or 1065-8
N/A Servica Center where Form 1085 or 1065-8 is fted
N/A
3 Namse and address of foreign partnership's agent in country of 4 Name and address of person(s) with custody of the books and
organization i any racords of the foreign ?arlnershlp. and the location of such books -
and records, if differen
N/A DUKE STREET CAPITAL
DUKES COURT, 32 DUKE STREET ST. JAMES'S
LONDON SW1Y 6DF
5 Waere any special allocations made by the forexgn partnership? e e e - AN 2 l_] Yeos lx_l No
6 Number of foreign disregarded entities owned by the partnership (attach hst} LR . . »0
7 How s this partnership classified under the law of the country m which it 1s organzed? . > §§§I_J£§l-_l JLIMITED PARTNERSHIP
8 Dhd the partnership own any separats units within the meaning of Regulations sechon 1 1503-2(c)(3) or (4)? - > D Yes No
9 Doas this partnership meet both of the following reguirements?
® The partnership's total receipts for the tax year ware less than $250,000 and
® The value of the partnership s lotal assets at the end of the tax year was less than $600 000 } - L I:] Yes - No
f “Yes,” do not complete Schedules L, M-1, and M-2
Sign Here Under penaities of parjury | declara that | have exammed this retum, ncluding accompany schedufes and statements, and to the bast of my
Only If You kngwiedge and beliaf it 13 true comect and complate Declaration of preparer (other than general partner or fimited ltabilty company member) rs
Are Filling based on all information of which preparer has any knowledge
Ttrs Form
Separately
and Not With ’ ’
;:uh:r.:;“ Signature of gen artner or \mﬁnd/leﬁW company member Oata
Paid Preparers % j A /ng Z, ?7 Chock Preparers SSN or PTIN
Preparer's |—oroe lﬁ’f’/ﬂ—— sollempioyed B[ ||P00002352
Use O ng’.?’“ﬂqum }KPMG/U'LP " EN »13-5565207
se Only | Jdress mnd P code P 200 SBRESCENT CT #300, DALLAS, TX 75201 |Phoneno (214)840-2853
For Paparwork Reduction Act Notice, see the separate instructions Fom 8865 (2001)

154
1C0110 3 000



Form 8865 (2001) . . Page 2

Constructive Ownership of Partnership Interest. Check the boxes that apply to the filer If you
check box b, enter the name, address, and U S taxpayer identifying number ?,uf any) of the
person(s) whose interest you constructively own See instructions

a Owns a direct interest b D Owns a constructive inferest
Check it | Checkif
Name Address Identfying number {if any) foreign cirect
persen partner
N/&
SINCEVER. SN Certain Partners of Foreign Partnership (see instructions)
Check ff
Name Address Identifying number (if any) foreign
person
N/A
Does the partnership have any other foreign person as a direct partner? . . l ] Yas I I No

Affiliation Schedule. List all partnerships (foreign or domestic) in which the foreign partnership
owns a direct interest or indirectly owns a 10% nterest

Check if
Name Address o any) hoama of 1o ot
N/A
Income Statement - Trade or Business Income N/A
Cautlon: include anly trade or business income and expenses on hnes 1a through 22 below Sea the instructions for more information
1a Gross receipts or sales . 18
b Less relurns and allowances _ | 1b 1c
2 Cost of goods sold . . . 2
2|3 Gross profit Subtract ine 2 from line 1¢ . 3
8| 4 Ordinary income (loss) from other partnerships, estates, and trusts (atiach scheduls) 4
£ [ 5 Net farm profit (loss) (attach Schedule F (Form 1040)) L 5
6 Nel gain (loss) from Form 4797, Part I, ine 18 6
7  Other income (loss) (attach schedule) . . 7
8  Total Income (loas) Combine lines 3 through 7 . 8
g 9 Salanes and wages (other than to partners) (less employment credis) . . 9
& 10 Guaranteed payments to partners . . e
§ 11 Repars and martenance , , . , .. .. L
212 Baddents ... .. e . . 12
3 13  Rent . L. . . L |13
2 14 Taxes and Icensas . . . .. . 14
£ 115  Interest . S . 15
= {16 @ Depreciation (if required, attach Farm 4562) 16
;‘: b Less depreciation reported on Schedute A and elsewhere on retum (16b 16¢c
g 117  Depletion (Do not deduct oil and gas depletion ) 17
é 18 Retwrementplans,etc . . . . . . .. .. 18
S [1% Employee benefit programs .. . . e 19
S |20 Other deductions (attach schedule) . . . ) 20
B
]
B 21 Total deductions Add the amounts shown in the far nght column for lines 9 through 20 | 21
22 Ordinary Income (loss) from trade or business activities Subtract line 21 from line 8 22
JSA Form BB6S (2001)

1C0111 3 000



Farm B865 (2001 . . Page 3
s :30] Caprtal Gains and Losses N/A

m Short-Term Capital Gains and Losses - Assets Held One Year or Less

{2) Descriptian of property {b) Date acquired (¢) Dats sokd (d) Sales pnce {e) Costor otherbasis | {f} Gam or (loss)
(e % . ‘g-ocs:?m {month day year) | (month day year) | (see nstructons) (580 instructons) {[d) minus {e}}
1
2 Short-term capital gain from installment sales from Form 6252, line260r37 . . . 2
3 Shor-term capital gain (loss) from like-kind exchanges from Form 8824 .. ., . 3
4 Partnership's share of net short-term capital gain (loss), including specially allocated
short-term capital gains (losses}, from other partnerships, estates, and trusts ., . . 4
5 Net short-term capital gain or (loss) Combine lines 1 through 4 in column (f}
Enter here and on Form 8865, Schedule K, lne 4d or 7 . e . 5

[EXT Long-Term Capital Gains and Losses - Assets Held More Than One Year

(@ D(e:g"ﬂ'gg‘s?"a%?ew (b} Date acquired {c) Date soid {d) Sales pnce (8) Costor otherbasis | (f} Gan or Jloss) @ 22:‘(;;9) gan
ol 2" Co ) {month day, year) | (month day, year) {see instructions) {see instructions) {(d) minus (e}) ‘(808 st below)
6
7 Long-term cap#tal gain from installment sales from Form 6252, ine 26 or 37 . 7
8 Long-term capnal gain (loss) from like-kind exchanges from Form 8824 e g
9 Parnership's share of net long-term capital gain (loss), including specially allocated
long-term capital gamns (losses), from other partnerships, estates, and trusts “e 9
10 Capstal gain distnbutions . , , . . . e e . . . |10
11 Combine lines 6 through 10 In column (g) Enter here and on Schedule K,
hne 4e(2)or? ., ..., . .. e . 11
12 Net long-term capital gain or (loss). Combine hines 6 through 10 in column (f}
Enter here and on Form 8865, Schedule K, ine 4e{1) or 7 . . 12
*28% rate gain or {loss) includes all “collectibles gains and losses"® (as defined in the instructions)
Fom 8865 (2001)

I5A
$1C0112 3 000



Form 8865 (2001)

. Pm94

Partners' Shares of Income, Credits, Deductions, etc. N/A
() Distributive share items (b) Total amount
1 Ordinary income (loss) from trade ar business activities (enter from Schedule B, ine 22) | 1
2 Net income (loss) from rental real estate actvities (atfach Form 8825) 2_
3 a Gross income from other rental actvities . | .3a -
b Expenses from other rental actmties (attach schedule) | 3b S
¢ Netincome (loss) from other rental actmties Subtract ine 3b from Iine 3a . dc
@ 4 Portfohio income (loss) 2
5 a Interest income 4a
s b Ordinary dividends e .- 4b
§ ¢ Royally ncome . . . 4c
= d Net short-term capttal gamn (loss) . .. 4d
e (1) Net long-term capial gain (loss) . de(1)
(2)28% rategan(lossy p» _ __ __ _________ (3) Quakhied S-yeargan» _ _ _ _ _ __ — e '_j
t  Other partfoho ncome (loss) {(attach schedule) . . . . . af
5 Guaranteed payments to partners . 5
6 Net section 1231 gan (loss) (other than due to casualty or theft) {attach Form 4787) 6
7 Cther income (loss) {(attach schedule) 7
8 Charitable contributions {altach schedule) 8
g @ 9 Section 179 expense deduction . 9
E o8 (10 Deductions related to portfolio income (|temtze) 10
= {11 Other deductions {attach schedule} 11
12 a Low-income housing credit -
(1) From partnerships to which section 42())(5) applies - O k1 14}
(2) Other than on ine 12a{1) . R hF3 T¢3]
2 b Qualfied rehabiitation expenditures related to rental real estate acimties (attach Form
3 3468) 12b
o ¢ Credits (other than credits shown on lines 12a and 12b) related to rental real estate
activiies 12c
d Credits related to other rental activilies 12d
13 Other credits . 13
& E 14 a Interest expense on investment debts 14a
§ s _a-_. b (1) Investment Income included on lines 4a, 4b, 4c, and 4I above . 14b(1)
EEE {2) tnvestment expenses included on ine 10 above - . - [1ab(y
_g-__ 15 a Net earnings (loss) from self-empioyment . . [15a
= E-s b Gross farming or fishing iIncome .. L. . .. |15B
Al E ¢__Gross nonfam income .. |15¢
2 g 16 a Depreciation adjustment on property placed In service aﬂer 1986 16a
; § b Adjusted gain or loss ) . .. 16b
s .s g ¢ Depletion (other than oil and gas) .. .. . 16¢c
-E &S d (1) Gross ncome from oil, gas, and geothermal properties .. . 18d(1)
%E (2) Deductions allocable to ail, gas, and geothermal properies . . 18d(2)
< e Other adjustments and tax preference tems (attach schedule) 166

JSA
1C0113 3 000

Form 8865 (2001)



Page 5

Form 8865 (2001) .

(continued)

(a) Distributive share tems

(b) Total amount

Foreign Taxes

17a Name of foreign country or U S possession p
b Gross income from all sources
¢ Gross income sourced at partner level
d Foreign gross income sourced at partnership level
(1) Passve
(2) Listed categones (attach schedule)
(3) General imitation
e Deductions allocated and apportioned at partner revel
(1) Interest expense
(2) Other
t Deductions allocaled and appomoned at partnership level to foreign source Income
(1) Passve
{2) Listed categones (attach schedule)
{3) General imitation
g Total foreign taxes {check one) p Paid D Accrued EI .
b Reduction in taxes available for credit (attach schedule) .

17b

17c

—

17d(1

)

174(2)

17d(3)

1Te(3

}

1782

}

1H(1)

17H2)

1743)

17g

17h

Other

18  Section 59(e)(2) expenditures a Type P b Amount »

19  Tax-exempt interest ncome

20 Other tax-exempt income

21 Nondeductible expenses

22  Disinbutions of money (cash and marketable secuntnes)

23  Distnbutions of property other than money

24  Other tems and amounts required to be reported separately to partners (aﬂach
schedule) . .

18b

19

20

21

22

23

e

L.

.

i T
% I

Balance Sheets per Books (Not required if Question G9, page 1,1s answered 'Yes ") _ /A

End of tax year

%]
-]

oo~ d s

10a

11
128

13
14

15
16
17
18
19
20
21
22

Beginning of tax year
Assets

(@ ®)

Cash . |

Trade notes and accounts recervabie

Less allowance for bad debls

Inventones ke
U S government obligationa ’
Tax-exempt securities

Other current assets (attach schodule) i P
Mortgage and real estate loans e b
Other investments (attach schedule) B oc :

Builddings and other depreciable assets . !

e

Less accumulated depreciation

Depletable assets . . P =

Less accumulated depletion

Land(net of any amorbzation)

Intangible assets (amortuzable only)

e

Less accumulated amortizaton

Other assels (attach schedule) T

Total assets c e e . N
Liabilities and Capital ¥

Accounis payable

. >
Morigages notes bonds payable in less than 1 ywar - 3

Other current habihties (attach schaduley| +
All nonrecourse loans

Morigages noles bonds payable m 1 yedr or mom
Other habilities (attach schedule)
Partners’ capital accounts

Total rabiities and capital

JSA
1C0114 3000

Form 8865 (2001)



Form 8865 {(2001) ! . Page 6
AN Balanc® Sheets for Interest Allocation N/A

(a) (b)
Beginning of End of
tax year tax year

1 TotalUS assets .
2 Total foreign assets i N

a Passie income calegory _ .
b Listed categones (attach schedule)
¢ General hmitatlion iIncome category . .
Reconciliation of Income {Loss) per Books With Income {Loss) per Return (Not required if

Question G9, page 1, 1s answered "Yes ") N/A
6 Income recorded on books this
1 Netincome (loss) per books year not included on Scheduls K,
2 Income included on Schedule K, lines 1 through 7 (itermize}
lines 1 through 4, 6, and 7, not a Tax-exemptinterest$
recorded on books tusyear ( |
(temize) 7  Deductons included on Schedule
3 Guaranteed payments (other K hines 1 through 11, 14a 17g, and
than health insurance) 18b, not charged against book
4 Expenses recorded on books income this year (temize)
this year not included on a Depreciation $

Schedule K, lines 1 through 11,
14a, 179, and 18b (ltemize)
a Depreciation $

b Travel and entertanment $_ 8 Addlnes6and?
______________________: 9 Incoms (loss) Subtractline 8
5 Add lines 1 through 4 from hne 5 -
Analysis of Partners’ Capital Accounts (Not required it Question G9, page 1, I1s answered "Yes ") n/a
1 Balance al beginming of year 6 Distnbutons a Cash |
2 Capital contnibuted during year b Property
3 Nel income (loss) per books 7  Other decreases (temize)
4 Otherincreases (temize)

8 Addines6and? .
9 Balance at end of year Subtract
§ Add lines 1 through 4 hne 8 from line 5

Form 8865 (2001)

JSA
1C0115 3000



Form 8865 (2001) . . Page 7

Transactions Between Controlled Foreign Partnership and Partners or Other Related Entities N/A

Important. Complete a separate Form 8865 and Schedute N for each controlled fereign partnership Enter the totals tor each type of
transaction that occurred between the foreign parinership and the persons listed in columns (a) through (d)

(b) Any domastc (e} Any ather forexgn (d) Any U S person with a
Transactions {8}US person corporation or pantnarship corporatn or partnership 10% or mora diwect interest
0 filing this return controlhng or controfled controlling or controlled n the controlled fresgn
foreign partnershp by the U S person filing by tha U S person filing partnership (other than the
this retum thig retum U S person fling this returm)

1 Sales of inventory

2 Sales of property nghts
(patents, trademarks, etc )

3 Compensation received for tech-
nical, managenal, engineenng,
construction or ike senaces,

4 Commssions recerved

5 Rents, royaltes, and license
fees recerved

6 Distributions recenved
7 Interest received

8 OCther,

9 Add hnes 1 through 8 .

10 Purchases of inventory

11 Purchases of tangble property
other than inventory

12 Purchages of property rights
(patents, trademarks, otc }

13 Compensation paid for
techmical managenal, engineenng,
construction, or like services

14 Commissions pad

15 Rents, royatties, and license
fees pad

16 Dhistnbutions pad

17 Interest pad

18 Other

19 Add lines 10 through 18

20 Amounts borrowed {enter the
maxmum loan balance dunng
the year} - see instruchons

21 Amounts loaned (enter the
maxmum loan balance dunng
tha year) - ses instructions

Form 8865 (2001)

JSA
1C0O118 3 000



SCHEDULE O
(Form 8865)

Depariment of the Treasury
Intemal Revenue Servwce

Transfer of Property to a Foreign Partnership
(under section 6038B)

P Attach to Form 8865 See Inatructions for Form 8865

OMB No 1545-1668

2001

Name of transferor

Fier's idantifying number

MEADCWS FOUNDATION, INC 15-6015322
Name of {oreign partnership
DSC IV S NO, 1 LIMITED PARTNERSHIP
Transfers Reportable Under Section 6038B
(a) (b) () () {e) N (g)
Type of Date of Number of Far market Cost or other Section 704(c) Gain Pearceniage interest
propery transfer t items value on date basis altocation recogn:zed on in partnership after
ransferred of transfer method transfer transfer
Cash
9/26/01 1,847,894 5 46%
Marketable
secunties
inventory
Tangible
property
used in trade
or business
Intangible
proparty
Other
property
Supplemaental Information Required To Be Reported (see instructions)
N/A
m Dispositlons Reportable Under Section 6038B
{b) (o) ) (h)
(a) {c) (d) D non {a)
Type of oDr?[?ngfl Date of Manner of roc C;lal:"e db f&f;:m Gain allocated re cg;z:_zc':':g'a‘ ed
property halt- o digposilion disposition o a??narshlpy \ ;epcm:ﬂlp to partner P parner
N/

m Is any transfer reported on this schedule subject to gain recognition under section S04(f)(3) or

» r—l Yeos ‘—ﬂNo

section S04(f(5)(F)?

For Paperwork Reduction Act Notice, see the Instructions for Form 8865

J5A
1C¢120 3 000

Schedu

le O (Form BE65) 2001



o 3865 Return of U.S. Persons With Respect to OMB Ho 15451650
Certain Foreign Partnerships 2@01
P Attach to your tax raturn See separate instructions
Department of the Treasury Information furnished for the foregn parinership's lax year Attachment
Intemal Revenus Senace {see mstructions) beginning Q1 /01 L2001, andending1?2/3]1 L2001 Sequence No 118

important: Ail itnformation must be in Enghish All amounts must be in U S dollars unless otherwise indicated

Nama of person filing this retum Fllar's identifying number
MEADOWS FOUNDATION, INC 75-6015322
Filer's address (if you are not filing this form with your tax retum) A Category of filer {see Categories of Fllers In the instructions and check appbcabie box(es)}

3003 SWISS AVENUE [ 2] s [x] <[]

B Filer's tax year begnning 01 /Q1_ 20QL _ endending 12/31_ 20QL _

DALLAS, TX 75204-6090

C Filer's share of habliues Nonreccurse 3 NONE Qualifred nonrecourse financing $ NONE Other§ NONFE
D ! filer 1s a member of a consolidated group but not the parent anter the following information about the parent

Name [EIN

Address

E Information about certain other partners ($ee instructions)

(1) N {2) Add (3} Identify b {4) Chack apphcable bax{es)
ame ress entifying number
o Category 1 Category 2 Co";fnu,?w
F1 Name and address of forergn partnership 2 EIN (if any)
HEV III US LIMITED PARTNERSHIP N/A
DUKES COURT, 32 DUKE STREET ST. JAMES'S 3 Country under whose laws organized
LONDON SW1Y 6DF UNITED KINGDCOM
4 Date of organization 5 Principal place of business | 6 Principal business activty | 7 Principal business actmtly | 8 Functional cumrency and
code number exchange rate (see instr }
02/1987 UNITED KINGDOM 523900 INVESTMENTS BRITISH PD 1 4554
G Provida the fotlowing information for the foreign partnership’s tax year
1 Namae, address, and identifying number of agent (if any) in the 2 Check if the foreign partnership must file
Uniled States [ Jrorm10a2 [ JFormssos [ ] Form 1065 or 1065-8
N/A Sernca Center where Forrm 1085 or 1065-8 18 filed
N/A
3 Name and addrass of foreign parinership’s agent in Country of 4 Name and address of person{s} with custody of the books and
organization, if any records of the foreign Pannershlp. and the locabon of such books
and records i differen
N/& DUKE STREET CAPITAL
DUKES COURT, 32 DUKE STREET ST JAMES'S
LONDON SW1Y 6DF
5 Woere any special allocations made by the foreign partnership? - . - > I_I Yos X | No
6 Number of foreign disregarded entties owned by tha partnership (attach hst} . 0 __
7 How 1s this partnership classified under the law of the country m winch it s organzed? . » ENGLISH LIMITED PARTNERSHIP _
8 Did the partnership own any separate units within the meaning of Regulations section 1 1503-2(c)({3) or (4)? | I:’ Yeos No
9 Does this partnership meet both of the following requirements?
® The partnership s total recaipts for the tax year were less than $250,000 and
. : > I::I Yes No
The valua of the partnership's total assets at the end of the tax year was less than $600 000
i "Yes " do not complete Schedules L M-1 and M-2
Sign Here Under penaltles of perjury | declare that | have examined this retum including accompany schedules and statements and o the best of my
Onty H You knowledge and behef, 1t 15 true comect, and complete Declarabon of prepanar (other than ganeral partner or uimited Gability company member) 1s
AreFiling based on all information of which preparer has any knowledge
This Form
Separatsly
and Not With ’ ’
;o.::r:“ Signature of general partner or imded liability company member Date
Paid Preparers A Date Check d Preparer's SSN or PTIN
Proparer's | oo U o /W’ /a/ seitempioyed B |(P00002352
Use O Firm s name (00~ . B, KEMG EN p13-5565207
se Only | X022 e Db oo’ P 200 CR :EN'Iu T #300, DALLAS, TX 75201 |Phoneno (214)840-2000

For Paparwork Reduction Act Notlice, see the separate instructions Fom 8865 (2001)
1cm 10 3 0G0



Form 8865 (2001) . . Page 2

Constructive Ownership of Partnership Interest. Check the boxes that apply to the filer If you
check box b, enter the name, address, and U S taxpayer identifying number (lf any) of the
person(s) whose interest you constructively own See instructions

a Owns a direct interest b |:| Owns a constructive interest
Checkif | Check if
Name Address Identitying number (if any) foreign direct
person partner
N/A
SOCLILE R Certain Partners of Foreign Partnership (see instructions)
Check (f
Name Address ldentitying number {if any) foreign
person
N/A
Does the partnersh:p have any other foreign person as a direct partner? | . - ’ J Yas | [ No

Affiliation Schedule. List all partnerships (foreign or domestic) in which the foreign partnership
owns a direct interest or indirectly owns a 10% Interest

Check if
Neme Address (iFany) Income of loss | Jereign
N/A
Income Statement - Trade or Business income N/A
Cautlon Include only trade or business income and expenses on hines 1a through 22 below See the instructions for more information
1a Gross recepts or sales . .| 1a
b Less returns and allowances  _ . b 1c
2 Cosl of goods sold . . . . L2
2 | @ Gross profit Subtract line 2 from ke 1c L. 3
2 | 4 Ordinary income {loss) from other partnerships, estales, and trusts (atfach schedula) 4
E 15 Nettarm profit (loss} (attach Schedule F (Form 1040)) .. 5
6 Net gain (loss) from Form 4797, Partil, hne 18 6
7 Other income (loss) (attach schedule) . 7
_ 18 Total income (loss) Combine lings 3 through 7 . . . . . 8
H 9 Salanes and wages (other than to partners) (less employment credts) = . 9
& M0 Guaranteed payments to partners . . . 10
5 1t Repars and maintenance ... ) . A L A
'g 12 Baddebis . ) . . 12
3 [13  Rent . ) ) 13
2 [14 Taxes and Icenses . L. . L. 14
% 15 lInterest . . 15
= [16 a Depreciation (if required, attach Form 4562) 16a
g b Less depreciation reported on Scheduls A and elsewhers on retumn 16b 16¢
g2 [17 Depletion (Do not deduct oll and gas depletion ) . . 17
_2' 18  Retrrement plans, etc . 18
919  Employee benefit programs .. .. 19
S 120 Other deductions (attach schedule) . 20
o
-]
i,g1 Total deductlons Add the amounts shown in the far nght column for ines 9 through 20 | 21
22  Ordinary Income (loss) from trade or business activities Subtract ine 21 from line 8 22
JSA Fom 8865 (2001)

1C0111 3000



JSA

Page 3

Form BBES {2001)
e -1e] Caprtal Gains and Losses

N/A

m Short-Term Capital Gains and Losses - Assets Held One Year or Less

(a) Description ol property {b) Date acquired {c) Date soid (d) Sales pnce

(8) Cost or other basss

{0 Gan or {loss)

g, _‘gﬁ;:;““ {month day year} | (month day year) | {see instuctons) (see Instructons) {{d) minus (e))
1
2 Short-term capttal gam from installment sales from Form 6252, line 26 or 37 - 2
3 Short-term capital gain (loss) from like-kind exchanges from Form 8824 3
4 Partnership's share of net shor-term capital gain {loss), including spectally allocated
short-term capital gains (losses), from other partnerships, estates, and trusls 4
5 Net short-term capital gain or (loss). Combine lines 1 through 4 in column (f)
Enter hers and on Form 8865, Schedule K, ined4dor 7 . 5
[-F1ak [} Long-Term Capital Gains and Losses - Assets Held More Than One Year
(a) Description of property (b) Date acquired ¢) Date sold (<) Sales pnce (9) Cost or otherbasis | {f) Gain or (loss) {g) 28% rate gan
{e 9 100 shams (m’cmth day year) (mgr)lth day year) | (see instructons) (586 Instructions) {td) minus ten or (logs)

of"Z"Co)

*isee instr balow)

7 Long-term capital gain from installiment sales from Form 6252, ine 26 or 37 . . i
8 Long-term capital gain (loss) from like-kind exchanges from Form 8824, . 8
9 Partnership's share of net long-term capital gain {loss), including specially allocated
long-term capital gains (losses), from other partnerships, estates, and trusts . . L9
10 Captal gain distrbutions |, e 10
11 Combine ines 6 through 10 1n column (g) Enter here and on Schedule K,
fine 4e(2) or 7 .. ; . . . 11
12 Net long-term caplial gain or {loss). Combine lines 6 through 10 in column (f)
Enter here and on Form 8865, Schedule K, lne 4e{1) or 7 . 12

*28% rate gain or (loss) includes all "collactibles gains and losses” (as defined n the instruchions}

1C0112 3 000

Form 8865 (2001}



Form 8865 (2001)

Page 4

Partners' Shares of Income, Credits, Deductions, etc. N/A

(a) Distributive share ltems

{b) Total amount

1 Ordinary income (loss) from trade or business activities (enter from Schedule B, ine 22) | 1
2 Net iIncome (loss) irom rental real estale actwties (attach Form 8825) 2
3 a Gross income from other rental aciivilies 3a
b Expenses from other rental actmties (attach schedufe} |_3b
¢ Netincome (loss) from other rental activties Subtract hne 3b from line 3a 3¢
) 4 Portioho income (loss) .
5 a Inlerest income . . .. 4a
z b Ordinary dividends . 4b
§ ¢ Royalty ncome .. 4c
£ d Net short-term capital gain (loss) . 4d
8 (1) Net long-term capital gan (loss) . 4e(1)
{2)28% rategan(lossy » _ _ _ _ _ _ ________ (3) Qualfied 5-yeargamp _ __ _ __ _ . o - 3
t  Other portiolo income (loss) (attach schedule) . . . . .
5 Guaranteed payments to partners . .. . 5
6 Net section 1231 gain (loss) (other than due to casualty or theft) (attach Form 4797} 6
7 Other income (loss) (attach schedule) 7
8 Chantable contrbutions (attach schedule) . .o 8
'é a 9 Section 179 expense deduction .. 9
E _'c:; 10 Deductions relaled 1o portfolio income (temize) - 10
It Other deduchions {attach schedule} 11
12 a Low-income housing credil -
(1) From partnerships to which section 42())(5) apphes P .. sy
{2) Other than on hne 12a(1) .- . - [128(2)
2 b AQualfied rehabilitation expenditures related to rental real estate actvities (attach Form
§ 3468) .- . . . .. 12b
o ¢ Credits {other than credits shown on lines 12a and 12b) related to rantal real estate
activties . . .. .. . e 12¢
d Credits related to other rental activiies . . e . .. 12d
13 Other credits . . 13
L § 14 a Interest expense on investment debts . . . .. $4a
§§ § b (1) !nvestment ncome included on lines 4a, 4b, 4c, and 4f above, . . 14b(1)
EEE (2) Investment expenses included on ling 10 above 14b(2)
é,"_ 15 a Net earnings (loss) from self-employment . . 15a
=8t b Gross farmung or fishing income . . .. 15b
35E| ¢ oross nonfanm incoms . . 15¢
¥ o, |16 a Depreciation adjusiment on property placed in service after 1986 . |16a
- E b Adjusted gain or loss . 16b
§ £E| ¢ Depletion (other than oil and gas) . ) . 16¢
-E g2 d (1) Gross income from oil, gas, and geothermal properties , 18401}
% E (2) Deductions allocabla to oil, gas, and geothermal properties 18¢(2)
< e Other adjustments and tax preferance tems (attach schedula} . 16e

JSA
1C0113 3000

Form B865 (2001



Form B865 {2001) .

Page 5
{continued)
(a) Distributive share tems {b) Total amount
17a Name of foreign country or U S possessiony.
b Gross income from ail sources 17b
¢ Gross income sourced at partner level 17c
d Foregn gross income sourced at partnership level 32l
(1) Passve . 17d(1}
(2) Listed categones (an‘ach schedule) . 179{2}
g (3) General imitation 17d(3)
E 8 Deductions allocated and apportioned at partner Ievel ,
- {1) Interesl expense . o 170(1)
5 (2) Other 178(2)
E 1 Deductions allocated and apportioned at partnership Ievel to forelgn sQurce INcome bra_ ™
I.E {1) Passive . . 1THY
(2) Listed categones (aitach schedule) 17H2)
{3) Generailmitation . .. 1713
g Total foreign taxes (check one) » Pad ||  Accrued || 17g
h Reduclion in taxes available for credit (attach schedule) . 17h
18  Section 59(e)(2) expenditures aType »___ b Amount » |18b
19  Tax-exempt interest ncome . 19
_ |20  Other tax-exempt ncome . 20
& |21 Nondeductible expenses 21
5 |22  Ostributions of money (cash and marketable securties) 22
23  Distributions of property other than money 23
24  Other tems and amounts required to be reported separately to partners {(attach E APV A FF ‘{»“3 1 3
schedule) #A S et b 4
Balance Sheets per Books (Not required if Question G9, page 1, 1s answered "Yes ") n/a
Assets Beginning of tax year £nd of tax year
(a) (b) (c) (d)
1 Cash . e e : ot s a3
2 a Trade notes and accounts receivable gl o, R . " M_A“J
b Less allowance for bad debts
3 Inventonies . .. ' - .
4 US government obiigations _ .. '_ 2 g ? - y
5 Tax-exempt secuntes . 7 }"ﬁ
6  Other current assets {attach scheduls) N - . . e
7 Mortgage and real estale loans A .
8  Other nvestments (aftach schedule) -z U
9 a Buldings and other depreciable assets Pipfa. | e A v ]
b Less accumulated depreciation
10 a Depletable assets . PR TE .. . T T N
b Less accumulated depleton
11 Land(net of any amortization)  _ I T . 3 i
12 a Intangible assets (amoruzable only) v Te N : Wk - J
b Less accumulated amartization
13 Other assets (attach schedtls) , o ‘ R Cad B L
14 Total assets . . - : h ﬁg;.{ 2 ; ':,
Liabilities and Capltal ‘ R T e ‘?%j;.‘ﬁ-ff‘?v’!# =
15  Accounts payable e . 3 »1.3"" Mot e, 7|
16  Mortgages notes bonas @ in less han 1 Ct My x 3
g payable in less year . - e B .\.E: ”
17  Other current liabdihes (attach schedule) . = -
18  All nonrecourse loans oL o Al g
19  wortgages notes bonds payable n 1 ysar of more T T :-2-,; 3
20  Other habibties (aftach schedule) o s xedoei 118
21 Partners capital accounts . ! | L "*El:* s
22 Totalhabilities and capital 3 - ﬂ R S

JSA
1C0114 3 000

Form 8865 (2001}



Form 8865 (2001} .

1 TotalUS assets
2. Total foregn assets
a Passive Income catagory

Page 6
Balance Sheets for Interest Allocation N/A
(a) (b)
Beginming of End of
tax year tax year
s R E_ {
b Listed categones (attach schedule) .
¢ General imitation iIncome category

Reconciliation of Income (Loss) per Books With iIncome (Loss) per Return (Not required If
Question G9, page 1, i1s answered "Yes ")

N/A

1  Net income (loss) per books

6

2 Income included on Schedule K,
hnes 1 through 4, 6, and 7, not
recorded on books this year
(termze)

3 Guaranteed payments {other
than heaith insurance)

4 Expenses recorded on books
this year not included on
Schedule K, lines 1 through 11,
14a, 179, and 18b (itemize)

a Deprecration $

5 Add hnes 1 through 4

Income recorded on books this
year not included on Schedule K,
Ines 1 through 7 (itemize)
Tax-exempt interest $

Deductions included on Schedule

K hnea i through 11, 14a, 179, and
18b, not charged against book
tncome this year (temize)
Depreciation $

Add hnes 6 and 7 . ..
Income (loss) Subtract ine 8
fromine 5 .

Analysis of Partners' Capital Accoun

ts (Not required f Question G9, pa'ge 1, 1s answered "Yes ") w/a

Balance at beginning of year

6

Capital contributed during year

Net income (loss) per books

7

- N -

Other increases (temize)

5 Add lines 1 through 4

Distnibutions a Cash

b Propeny
Other decreases (temize) _
Addimeseands 77T
Balance at end of year Subtract
Iine 8 from hne 5§

J5A
1C01153 000

Form 8865 (2001)



Page 7

Form 8865 (2001) .

Transactions Between Controlled Foreign Partnership and Partners or Other Related Entities  N/A

Important Complete a separate Form B865 and Schedule N for each controlled foreign paninership Enter the totals for each type of
transaction that occurred between the foreign partnership and the persons listed in columns (a) through (d}

Transacuons
of
foreign partnerstup

(a3} US person
filing this retum

(B) Any domestc
corporation or partnership
controlling or controlled
by the US person filing
this retum

(€} Any other forexgn
corporation or partnership
controlling or controlled
by the U5 person filing
this retum

{(d) Any U S person with a
10% or more direct interest
in the controlled foresgn
partnaership {cther than the
U S person fiing this retum)

Sales of inventory

Sales of property nghts
{patents trademarks etc)

Compensation received for tech-
nical, managernal engineenng,
construction or like serices

Commissions receved

Rents, royalties, and license
fees received .

Distnbutions received
Interest received

Other

Add lines 1 through 8 ..

10
11

12

13

14
15

16
17

18

1s

Furchases of inventory

Purchases of tangble property
other than inventory

Purchases of property nghts
{patents, trademarks, etc )

Compensation pad for
technical managenal engneering,
construction, or like sermces

Commissions pad

Rents royaltes and hcense
fees pad . .

Distributions pad
Interest pad |
Other

Add lines 10 through 18

20

21

Amounts borrowed (enter the
maxmum loan balance dunng
the year) - see instructions ..
Amounts loaned (enter the
maxamurn loan balance dunng
the year) - see instruchons .

JSA
1C0118 3 000

Form 8865 (2001)



JSA

SCHEDULE O

(Form 8865)

Depanriment of the Treasury
Internal Revenue Service

Transfer of Property to a Foreign Partnership
(under section 6038B)

- Attach to Form 8865 See Instructions for Form 8865

OMB Ng 1545 1668

2001

Name of transtaror

Fliar s identtying number

MEADOWS FOUNDATION, INC 75-6015322
Nama of foresgn partnership
HEV III US LIMITED PARTNERSHIP
Xl  Transters Reportable Under Section 60388
@) (b) (@) @ (e) n (@
Type of Date of Number of Farr market Cost or other Section 704(c) Gain Percentage inlerest
property transfer tems vatue on date basis allocation recognizedon [ partnership atter
transferred of transfer method transler transter
Cash
02/07/2001 55,309 3 95%
Marketable
secunties
Inventory
Tangible
property
used in trade
or business
Intangible
property
Other
property
Supplemental Information Required To Be Reported (see instructions)
N/A
m Dispositions Reportable Under Section 60388
b) ] {n (h)
(@) Da(te of (€} (d) Gain Depreciaton (@ e
preciation
-%p"eﬁf onginal dl? at;gzm gf:";':{l g:‘ recognized by rr:cco‘;‘?.,",f:d G"':’o" e;llrc'):::ed recapture allocated
property transfer po P partnership by partnership P to partner

N/A

section 904(f)(5)F)?

Is any transier reported on this schedule subject to gain recognition under section 904(f)(3) or

[ Yes

[x_]No

For Paperwork Reduction Act Notice, see the Instructions for Form 8885,

1C0120 3 000

Schedule O (Form 8865) 2001



Return of U.S. Perso
Certain Foreign
P Attach to your tax raturn
Information furnished for the f
{see instructions) beginning / i

rom 8869

Department of the Treasury
In1emal Revanue Serwes

OMB No 1545-1668

ns With Respect to
Partnerships
See separate nstructions
oreign parinership's tax year
2001, and ending 12 /31

2001

Attachment
Sequence No 118

. 2001

important:

All information must be in Enghsh All amounts must be in U S dollars unless otherwise indicated

Name of person fitng thes retum
MEADOWS FCUNDATION, INC

Filer's ldentifying number
75-6015322

Filer's address {if you are not fiing this form with your tax netum)

3003 SWISS AVENUE 1

=

A Category of Bler (see Catagories of Filers in the instructions and check appicable box(es))

2 [7] 3 [x] a [

B Fiters axyearbegmingl/ 0L/ _ 2001 _ _ sndenamgl2/31_ _ 2001 _ _

DALLAS, TX 75204-6090
C Filer's share of hablites Nonrecourse §ONE Qualified nonrecourse financing SNONE, Other SNONE
D I {der 1s a member of a consolidated group but not the parent, enter the following informabon about the parent
Name w/n EiN
Address
E Information about certain other partners {see instructons)
(4) Check appicable box(es)
(1) Name {2) Address (3) Idenufying number Consuuctve
Category 1 Category 2 ownar
N/A
F1 Name and address of foreign partnership 2 EIN (f any)
KLESCH CAPITAL PARTNERS, L P C/0O THE BANK OF BERMUDA, LTD 98-0174508
6 FRONT STREET, HAMILTON HM 11 3 Country under whose laws organized
HAMILTON, BERMUDA, HM DX BERMUDA
4 Date of organizabion 5 Principal place of business | 8 Principal business actwty | 7 Principal business actwty | 8 Functional currency and
code number exchange rate (ses instr )
B/6/1997 BERMUDA 523900 INVESTMENTS usp

G Provida the following information for the foreign parinarship's tax yaar

1 Nams, address, and identifying number of agent {if any} in the
Umited States

N/A

2 Check if the foreign partnership must fila

[ ]Form 1042 [ ] Form 8804 Form 1065 or 1065-B

Sernce Canter whera Form 1065 or 1065-B s filed
PHILADELPHIA, PA

3 Name and address of forergn partnership’s agent in country of
organization if any

4 Name and address of person{s) with custody of the books and
records of the foreign rannershlp. and the location of such books
and records 1f differen

N/& KLESCH CAPITAL PARTNERS, L P. C/O BANK OF
BERMUDA, LTD , 6 FRONT STREET, HAMILTON HM11l
HAMILTCON, BERMUDA HM DX

5 Were any special allocations mads by the foreign partnership? - - » I___I Yes X | No

& Number of foreign disregarded entittes owned by the partnership (attach irst) >0 _ L ___._

7 How s this partnership classified under the law of the country in which it 1s organtzed? » PARTNERSHIP __ _______________

8 Oid the partnership own any separate units within the meaning of Regulations section 1 1503-2(c}3) or (4}? » ] ves No

9 Does this partnership meet both of the following requirements?

® The partnership's total receipis for the tax year were less than $250,000 and
® The value of the partnership's lotal assets at the end of the tax year was less than $600 000

{ "Yes," do not complete Schedules L M-1, and M-2

> ‘:]Yas No

}

Sign Here Under penaltres of pequry | declare that | have examined this retum, includmg accompany schedules and statements and to the best of my

Only It You knowledge and beliaf 1t 1s true comect and complate Declaration of preparer (other than general partner or imied hability company member) is

AreFliing basad on all information of which preparer has any knowledge

This Form

Separately

and Not With } ’

;::I;r:“ Slgnature of general partner or kmited fiabrity conpany member Date

Pald Preparers ’ j Date Check it Preparecs SSN or PTIN

Preparer's signature /zb" ?/M//l i self-employad P [ I PD 000 3’3\%’
;r;nmsl?;p"?e(g\_] KPMG v EIN »3-5565207

Use Only | T3, L e R e DALLAS‘:J TEX®S 75201-1885 Phoneno 214-840-2000

fsgr Paperwork Reduction Act Notlce, see the separate instructions

1C0110 3 000

Fom 8865 {2001)



Form 8865 {2001} . . Page 2

Constructive Ownership of Partnership Interest. Check the boxes that apply to the filer If you
check box b, enter the name, address, and U S taxpayer identifying number Kf any) of the
person{s) whose interest you constructively own See instructions

a Owns a direct interest b D Owns a constructive interest

Checkif | Checkf
Name Address ldentifying number (if any) foreign direct

person partner

N/A

Certain Partners of Foreign Partnership (see instructions)

Check if
Name Address Identifying number (if any) foreign
person
N/A
Ooes the partnership have any other foreign person as a direct partner? l | Yos | I No

Affiliation Schedule. List all partnerships (foreign or domestic) in which the foreign partnership
owns a direct interest or indirectly owns a 10% interest

Name Address (r,Ea',ﬁ Total ordinary (f:ohrg?g';nﬂ
y) income or loss partnefship
N/2
Schedule B Income Statement - Trade or Business Income N/A
Caution Include only trade or business income and expenses on lines 1a through 22 below See the instructions for more information
1a Gross recepts or sales . N T
b Less returns and allowances . . 1b 1c
2 Cost of goods sold 2
°E’ 3 Gross profit Subtract ineg 2 {rom ne 1¢ . . 3
8 | 4 Ordinary income {loss) from other partnerships, estates, and trusts (attach schedule) 4
Z | 5 Net farm profit {loss) (attach Schedule F (Form 1040)) 5
8 Net gain (loss) from Form 4797, Part Il, ine 18 . 8
7 Other income {loss) (attach schedule} 7
8  Total income {loss) Combine hnes 3 through 7 . 8
g 9 Salanes and wages (other than to pariners) (less employment credits) 8
& (10 Guaranteed payments to partners | . ) . . 10
E 11 Reparrs and mantenance ) 11
2 [12  Bad debts .. ) 12
Z [14 Taxes and Icenses | | ) ] ] 14
_F': 15 Interest ) .. 15
o (16 a Depreciation (if required, attach Form 4562) 16a
% b Less depreciauon reported on Schedule A and elsewhers on retum 16h 16¢c
2 |17 Depletion {Do not deduct otl and gas depletion ) . L. . 17
|18 Retrement plans, etc . 18
8 {19 Employee benefit programs . . 19
§ 20  Other deductions (attach schedule) . . .. . . 22
L=
bd
D 121 Total deductions Add the amounts shown in the far right column for lines 9 through 20 | 21
22  Ordinary Income (loss) from trade or busingss activines Subtract hine 21 from line 8 22
BETY FomB8865 (2001}

1C0111 3000



Form B865 (2001} Page 3
Caprtal Gawns and Losses N/A
Short-Term Capital Gains and Losses - Assets Held One Year or Less
{a) Descnption of property {b) Date acqured {¢) Date soid (d) Sales price (#) Cost or other basis (N Gawn or {loss)
(e %f-‘g-ocs:?ﬁ (month day year) | (month day year) | (see mnstructons) {5ee instruchons) {{d} munus {e))
1
|
l
2 Short-term capnal gain from installment sales from Form 6252, ine 26 or 37 . 2
3 Short-term capital gan (loss) from like-kind exchanges from Form 8824 3
4 Partnership's share of net short-term capital gain {loss), including specially allocated
short-term capita! gains (losses), from other partnerships, estates, and trusis 4
5 Net short-term capital gain or (loss) Combine ines 1 through 4 in column (f)
Enter here and on Form 8865, Schedule K, line 4d or 7 .. e 5
I Long-Term Capital Galns and Losses - Assets Held More Than One Year
{n D&‘;“‘;‘gg‘s‘;‘m {b) Date acquired (c) Date soid (d}Salespice | (o) Costorotherbasia] () Gan or {ioss) Y 2:?(@:)93'“
of "z Co ) (month day year) | {month day, year) {sea nstractions) (ses instructions) ({d) minus (e)) *(s0e instr beiow)

7 Long-term capital gain from installment sales from Form 6252, ine 26 or 37

8 Long-term capital gan {loss) from like-kind exchanges from Form 8824

9 Partnership’s share of net long-term capital gain (loss), including specially aliocated

long-term capital gains (losses}, from other partnerships, estates, and trusts
10 Capttal gain distributions , | | .

11  Combmine hnes 6 through 10 in column (g) Enter here and on Schedule K,
line 4e(2)or 7

12 Net long-term capiltal gain or (loss}) Combine nes & through 10 in column (f}

Enter here and on Form 8865 Schedule K iine 4e(1}or 7

. 7

11

. 12

*28% rate gan or {loss) includes all "collectibles gains and losses” (as defined in the instructions}

J5A
1C0112 3 000

Fom 8865 (2001



Form 8865 (2001} Page 4
Manners' Shares of income, Credits, Deductions, etc N/A
(a) Distributive share items (b) Total amount
1 Ordinary income (loss) from trade or business actvities (enter from Schedule B, line 22) [_1
2 Net income (loss) from remtal real estate actwities (altach Form 8825) 2
3 a Gross income from other rental actvities Ja
b Expenses from other rental actmties (attach schedule} | 3b
c Neat ncome (loss) from other rental activitties Subtract hne 3b from line 3a 3c
o 4 Partfolio income (loss)
§ a Interest income . 4a
g b Ordinary dvidends 4b
3 ¢ Royalty income . . 4c
-] d Net short-term capital gain {loss) 4d
8 (1) Net long-term capital gain (loss) e 40(1)
(2) 28% rate gan (loss) » _ _ _ _ _ _ _ __ -0 __ (3) Quallfed 5-yeargamnb _ ___ __ _
f Qther portfolio income (loss) (aftach schedule) . 4f
5 Guaranteed payments to pariners 5
6 Net section 1231 gain (loss) (other than due to casualty or theft) (attach Form 4797) 8
7 Other income {loss) {attach scheduls) . 7
8 Charitable contributions (attach schedule) 8
g ol ? Saction 179 expense deduction . 9
E E 10 Deductions related to portfolio Income (temze) . . .. 10
* {11 QOther deductions (attach schedule) . . . 11
12 a Low-income housing credit
(1) From parinerships to which section 42())(5) applies . 12a(1
(2) Other than on ine 12a(1) . 12a(2)
a b Qualfied rehabilitation expenditures relaled to rental real estate actvries (attach Form
o 3468) . . {i2b
o ¢ Credits (other than credits shown on I:nes 12a and 12b) related to rental real estate
actvities . ce e e e s .. 12¢
d Credits related to other rental actvties . . . . .o ... . 112d
13 Other credis 13
. § 14 a Interest expense on investment debts . 1da
@ c 5 b (1) Investment income included on ines 4a, 4b, 4c, and 4f above . 14b{1)
£EEE (2) !nvestment expenses included on Ine 10 above - 14b(2)
%-“ 15 a Net earnings (loss) from self-employment . .o . . [15a
L8 b Gross farming or fishing ncome . . 15b
A & E c__Gross nonfarm income . 15¢
® ., |16 a Depreciation adjustment on property placed in service after 1986 16a
® % b  Adjusted gawmn or loss . 16b
H -g E ¢ Depietion (other than oill and gas) 16¢c
% &< d (1) Gross income from oil, gas, and geothermal properlles . 189(1)
%E {2) Deductions allocable to qil, gas, and geothermal properties . 18d{2)
< a Other adjustments and tax preference tems (aftach schedula) - 160

154
100113 3 000

Form 8865 (2001)



Form 8865 (2001) Page 5
_(continued)
(a) Distributive share {tems (b) Total amount
17a Name of foregn countryor US possesswonp o ____
b Gross income from all sources 17b
¢ Gross income sourced at partner level . |A7e
d Foreign gross income sourced at pannership level
{1) Passve . 17a(t)
{2) Listed categones (aftach schedule) . 17d(2)
3 {3) General lmnation 17¢{3)
."é e Deductions allocated and apportloned at panner level
- {1) Interest expense . . 17e(1)
5 (2) Other 17e(2)
E f Deductions zallocated and apport:oned al pannershlp level to foreign source income
e (1) Passwve L. . . 171
(2) Listed categones fattach schedule) . 1a
(3) General imitation . . 1713}
g Total foreign taxes (check one) » Pad D Accrued D \ . 179
h Reduction In taxes available for credit (attach schedule} . . 17h
18 Section 59(e)(2) expenditures aType »_ b Amount » (18b
19  Tax-exempt interest income .. . 19
_ |20  Other tax-exempt income ) ) 20
2 (21 Nondeductible expenses . 21
5 |22 Distributions of money (cash and marketable securties) _ . 22
23 Distnibutions of property other than money . 23
24  Other tems and amounts required 1o be reported separately 1o partners (attach
schadule)

Balance Sheets per Books (Not required If Question GO, page 1. 1s answered "Yes ") n/a

N =
-]

O o~ AW

10a

1
12a

13
14

15
18
17
18
19
20
21
22

Beginning of tax year
Assats

End of tax year

(a) (v}

]

(d)

Cash . .
Trade notes and accounts recervable |

Less allowance for bad debts

Inventones .

U S government obhgations
Tax-exemp!i secunties

Other current assets {attach schedule) |
Mortgage and real estata ioans

Other investments {altach schedule) .

Buildings and other depreciable assets

Less accumulated depreciaton

Depletable assets

Less accumulated depletion

Land{net of any amortization)
Intangible assats (amortizable only)

Less accumuiated amortzation

Other assets (aftach schedule)
Total assets

Liabilities and Capitai
Accounls payable
Mortgages notes bands payabls m less than 1 year
Other curreni habilibes (attach scheduie}
All nonrecourse joans

Mortgages notes bonds payable n 1 year of mona
Other habikties (attach schedule}
Partners' capital accounts

Total habilhities and capital

54
1C0114 3000

Form 8865 (2001)



Page 6

Balance Sheets for Interest Allocation

Form 8865 (2001) I

N/A

1 Total WS assets

2 Total foregn assets
a Passive tncome calegory .
b Listed calegones (aftach schedule)
¢ General imitation income category

(a)
Beginning of
tax year

{b)
End of |
tax year |

Reconciiiation of Income (Loss) per Books With Income (Loss) per Return (Not required if
Question G, page 1, Is answered "Yes ")

N/A

1 Net income (loss) per books

8

2 Income included on Schedule K,
lines 1 through 4, 6, and 7, not
recorded on books this year
(itemeze)

3 Guaranteed payments (other
than health insurance)

4 Expenses recorded on books
this year not included on
Schedule K, ines 1 through 11,
14a, 17g, and 18b (temze)

a Depreciation $

Add hnes 1 through 4

lncome recorded on books this

year not included on Schedule K,

lines 1 through 7 (itemize)
Tax-exempt interest §

Deductions included on Schedule
K, ines 1 through 11 14a 17g, and
18b, not charged against book
income this year (temze)
Depreciation §

Add lines 6 and 7 )
Income (loss} Subtract ine 8
from line 5

Analysis of Partners’ Capital Accoun

ts (Not required f Question GQ page 1, 1s answered "Yes ")/

Balance at beginning of year 6
2 Capnal contributed during year
3  Net income {ioss) per books 7
4 Other increases (temze)
_________________ - 8
9

5 Add lines 1 through4 ., .

Distrbutions a Cash |

b Property
Other decreases (temze)
Addnes6and 7
Balance at end of year Subtract

line 8 from line 5

18A
1C0115 3 000

Form 88865 (2001



Page 7

Form 8865 {2001} .

Transactions Between Controlled Foreign Partnership and Partners or Other Related Entities /2

Important Complete a separate Forrn 8865 and Schedufe N for each controlled foreign partnership Enter the totals for each type of
transaction that occurred between the foreign partnership and the persons histed in columns (a) through {d)

Transacbons
of

foreign partnershup

{(a) US person
flng this retum

{b) Any domestc
corporation or parthership
controlling or controled
by the U5 person filing
this retum

{e) Any othar foregn
corporation or partnership
controllitng or controled
by the U S person filing
this retumn

{d) Any U S person with a
10% or more direct interest
n the controlled foresgn
partnership {other than the
U S person filing this return)

Sales of inventory

Sales of property nghts
{patents trademarks etc }

Compensation recesved for tech-
rnical managenal engineenng,
construction or ke services

Commissions received

Rents royallies, and license
fees received .

Distributions recerved
Interast recened

Other

Add hines 1 through B .

10
1

12

13

14
15

16
17

18

19

Purchases of inventory

Purchases of tangible property
other than inventory

Purchases of property nghts
(patents, trademarks etc )

Compensation paid for
technical, managerial engineenng,
construction, or ke serices

Commissions paid

Rents royalties, and license
fees pad | .
Distnbutions pad

Interest paid

Other

Add hnes 10 through 18

20

21

Amounts borrowed {enter the
maximum loan balance dunng
the year} - see instrucbons

Amounts loaned (enter the
maxmum loan balance during
the year) - see nstruchions .

J54
1C0118 3 000

Form 8865 (2001)



SCHEDULE O

(Form 8865)

Department ol the Treasury
Internal Revenue Service

Transfer of Property to a Foreign Partnership .
{under section 6038B)

P Attach to Form 8865 See Instructions for Form B865

OMB No 1545-1668

2001

Name ol transferor

Fier's Identifying number

MEADOWS FOUNDATION, INC 75-6015322
Name ol foreign partnership
KLESCH CAPITAL PARTNERS, L.P.
m Transfers Reportable Under Section 6038B
{a) (b) (c} ) (8} N (9)
Typa of Date of Number of Fair market Cost or other Saction 704(c) Gain Percentage interest
property transfer iems vajue on date basis allocation recognized on In partnership after
transferred of transfer method transfer transfer
Cash
NONE NONE 13 15%
Marketable
secunties
Inventory
Tangible
property
used in trade
or business
Intangible
property
Other
property
Supplemental Information Required To Be Reported {(see Instructions)
m Dispositions Reportable Undar Section 6038B
b) (e} (N (h)
(@) Da}ta of {c} (d) Gain Depreciaton (@} Dapreciation
Tr%pe;gf onginal d|sDalg|gLn s":":se{lg:‘ recognized by ,:'c?ﬁ::l Ge::)n aalmed recapture allocated
property transfer po 1Spost partnership by partnership p to partner
N/A

Is any transfer reported on this schedule subject to gain recognition under section 904(f)(3) or
»

section S04(f)(5)(F)?

,_l Yos

MNO

For Paperwork Reduction Act Notice, see the Instructions for Form 8865

J5A
1C0120 3 000

Schedule O (Form 8865) 2001



om 3865 Return of U.S. Persons With Respect to OMS No_1345:1608
Certain Foreign Partnerships 2@0 1
P Attach to your tax return See separate instructions
Department of tha Treasury Information furnished for the foreign partnership’s tax year Attachment
Intemal Revanue Serwce {see instructions) beginning 04 /17 L, 2001 and ending 312 /31 L2001 Sequence No 118

Important: A/l information must be in Englhish All amounts must be in U S dollars unless otherwise mndicated

Name of parson filing this retum Filer's Identifying number
MEADOWS FOUNDATIQON, INC. 75-6015322
Filer's address (if you are not filng this form with your tax retum) A Category of ler (see Categories of Fllers in the instructons and check applcable bax(es))

3003 SWISS AVENUE 1 2 [ s x]  «[]

DALLAS, TX 75204-6090

B Fuers taxyesrbegnning D1/Q)1_ 2003 _ endendng 12/31_ 2001 _

C Filer's share of kabihes Nonrecourse $ NONE Qualfied nonrecourse financing § NONE Other $ NONE
O f filer 1s a member of a consolidated group but not the parent enter the (ollowing information about the parent
Name IEIN
Addrass
E Information about certain other partners (see instruchons)
{4) Check appiicable baxes)
1) N 2} Add 3) Igent ber
(1) Name {2} ress (3) Identifying num Category 1 Catogory 2 c‘,nw
F1 Name and address of foreign partnership 2 EIN({f any)
ABINGWORTH BIOVENTURES III "A"™ LP 98-0367724
33 JERMYN STREET 3 Country under whose laws organizad
LONDON SW1Y DN UNITED KINGDOM
4 Dale of orgamzation 5 Principal place of business | 6 Principal business actmty | 7 Principal business activty | 8 Functional currency and |
code number exchange rate {(See Instr ) |
04/17/2001 UNITED KINGDOM 523900 INVESTMENTS UsD
G Provide the following information for the foreign partnership'’s tax year ‘
1 Name address and identifying number of agent (:f any) in the 2 Check if the foreign partnership must file
United States [ JForm104z  { | Form ss0s Form 1065 or 1065-8 !
N/A Sernce Center whera Form 1065 or 1065-8 o fied |
PHILADELPHIA, PA
3 Name and address of foreign partnership’s agent in country of 4 Name and address of person{s) with custody of the books and
orgamzation f any records of tha foreign rartnershlp and the location of such books
and records, f differen
N/A JAMES ABELL, ABINGWORTH MANAGEMENT LIMITED
38 JERMYN STREET
LONDON SW1Y 6DN
§ Were any special allocations made by the foreign partnership? = * = * et A M Yes |_| No
6 Number of foreign disregarded antities owned by the partnership (attach ist) - - . LR . » 0 _
T How s this partnership classified under the faw of the country in which it 1s organzed? . > ENGLISH LIMITED _EEEINEE@E IP__
8 Did the partnership own any separate units within the meaning of Regutations sechon 1 1503-2(c)(3} or (4)? » [ Yes No
9 Does this partnership mest both of the following requirements?

® The partnership's total receipts for tha tax year were less than $250,000 and

® The value of the partnership s tolal assats at the end of the tax year was less than $600,000 } ' v > D Yes No
H “Yos " do not complete Schedules L M-1 and M-2

Sign Here Under penalties of penury | declare that | have examined this rtum including accompany schedules and statements and to the best of my
Only 1 You knowiedge and behef it 13 true, comect and complete Declargbon of preparer (other than general partner or tmred llabity company member) Is
Are Fliing based on all Information of whuch preparer has any knowiedge
This Form
Separately
and Net Whh } }
;:::;:;" Signature of general pariner or kmrted liabiity company member Date
Pad Preparers } ﬂ Data Check Preparer's SSN or PTIN
Prooarers | SO r% ?/L(//M seit-empioyed [ ]1P00002352
parers 7 T
Use © ;r;nnsl?ane(w\ ‘) KPMG Lpe [ /) EN p»13-5565207
se Only | Kiress ‘o 2P cooe P 200 CRESCENT-CT #300, DALLAS, TX 75201 |Pherano (214)840-2853
JFsgr Paperwork Raeduction Act Notice, see the separate instructions Fom 8865 (2001)

1C0110 3 000



Form 8885 {2001} . L Page 2

m Constructive Ownership of Partnership Interest. Check the boxes that apply to the filer If you
check box b, enter the name, address, and U S taxpayer identifying number (If any) of the
person(s) whose interest you constructively own See instructions

a Owns a direct mierest b D Owns a constructve interest
Checkf f
Nama Address Identifying number (if any) forelgrll c(?lfgélt
person partner
N/A
EETEYE] Certain Partners of Foreign Partnership (see instructions)
Check d
Name Address Identifying number (if any) foreign
person
N/B

Does the partnership have any other foraign person as a direct partner? l l Yeos rﬁo

Affiliation Schedule. List ail partnerships (foreign or domestic) in which the foreign partnership
owns a direct interest or indirectly owns a 10% interest

Name Address (.ng: Total oramary %:g‘l:aﬂd
y) income of loss partnership
N/A
Income Statement - Trade or Business Income N/A
Cautlon Include only trade or business income and expanses on hnes 1a through 22 befow See the instructions for more informaltion
1a Gross receipts or sales . . . . | 12
b Less returns and allowances .. 1b 1c
2 Costof goods sold . 2
g 3  Gross profit Subtract ine 2 from lne 1¢ . . ) 3 |
S | & Ordmary ncome (loss) from other partnerships, estates, and trusts {atfach schedule) 4 ‘
£ 15 Netfarm profit (loss) (aftach Schedule F (Form 1040)) . . . 5 |
6 Net gan (loss) from Form 4797, Part I, ine 18 .. . 8 i
T Other income (loss) {attach scheduls) _ R 7 ‘
8 Total income {loss) Combine lines 3 through 7 . .. - 8
% |9 Salanes and wages (other than to partners) (less employment credits) = L9 |
5 10 Guaranteed payments to partners . L. . .. .. e w
f 11 Repanws and maintenance , . , . .. ., ) ] e .. 1 3
g 12 Bad debts . L. ) .. ) 12
§[13 Rent . .. . ..o p13
g [14 Taxesandicenses | _ . ... ... . . e e 14
£ 15 Interest .o e .. . . .. |15
= (18 a Depreciation (if required, attach Form 4562) ‘_1_53
Z? b Less depreciation reported on Schedue A and elsewhers on retum 16b 16¢
2 (17 Depletion (Do not deduct ol and gas depletion ) . . .. . . 17
» 18 Retrement plans. etc . . ... . . e e e 18
5119 Employee benefit programs . . . .. 18
§ 20  Other deductions (attach schedule} , N . 20
h-
b
0 121 Total deductions Add the amounts shown in the far nght column for nes 9 through 20 | 21
22  Ordinary incoma (loss) from trade or business activities Subtract ine 21 from line 8. 22
RLTY FomB885 (2001)

1Co141 3 000



. . Page 3

Faorm 8865 (2001
-1l Caprial Gains and Losses N/A

Z2X] short-Term Capital Gains and Losses - Assets Held One Year or Less

(a) Description ot property {b} Date acquired (¢) Date sold () Sales pnce (e) Cost or gther basia | {f) Gawn or (loss)
(e ‘30' ‘g_ocsc:‘?"” {month day year) | {month day year) | (see nstructons) {see Instruttions) ((d) minus {a))
1
2 Short-term capital gain from installment sales from Form 6252, ine 26 or 37 . . 2
3 Shon-term capital gam (loss) from like-kind exchanges from Form 8824 . . 3

4 Partnership's share of net short-tarm capital gain (loss), including spacially allocated
shori-term capital gains {losses), from other partnerships, estates, and trusts 4

5 Net shori-term capital gain or (loss) Combine ines 1 through 4 in column ()
Enter here and on Form 8865, Schedule K, ne 4d or 7 . 5

ZIT Long-Term Capital Gains and Losses - Assets Held More Than One Year

(= D(":;"%t&ns‘:‘gﬂgpeﬂy {b) Date acqulred {c} Date sold (d) Sales price {8) Cost or other basis | () Gan or (loss) 9 23&;:':] gain
ol "7 Co ) {month day year) | (month day, year) (see instructions) (spe Instructions) {(d) minus (e)) (see nstr betow)
6
7 Long-term capital gain from installment sales from Form 6252, ne 26 or 37 . 7
8 Long-term capital gain (loss) from like-kind exchanges from Form 8824 . 8

9 Parinership’'s share of net long-term capital gain (loss), including specially allocated
long-term capital gans (losses), from other pannerships, estales, and trusts . | 9

10 Capital gain distributions . .. . 10

11 Combine iines 6 through 10 in column (g) Enter here and on Schedule K,

line 4e(2) or 7 . . . 11
12 Net long-term capital gain or (loss). Combing lines 6 through 10 in column (f)
Enter here and on Form 8865, Schaduls K, Iine 4e{1) or 7 . 12

*28% rate galn or (foss) includes all "collactibles gains and losses® (as defined n the instructions)

Form 8865 (2001)

J5A
1€0812 3 000



Form 8865 (2001} - Page 4
m Partners’ Shares of Income, Credits, Deductions, etc. N/A
(a) Distributive share items {b) Total amount
1 Ordinary income (loss) from trade or business activities (enter from Schedule B, ine 22} _1
2 Net income {loss) from rental real estate actmties (attach Form 8825) 2
3 a Gross income {rom other rental acimties 3a 2
b Expenses from other rental actvities (attach schedule) ]
c Net income (loss) from other rental activities Subtract line 3b from Iine 3a 3¢
0] 4 Portfolio income (loss) -
S a Interest ncome . . 4a
2 b Ordinary dividends . . . ab
5 ¢ Royalty ncome . .. .. ac
£ d Net short-term caprtal gain (Ioss) . . . . .. lL4d
e (1) Net long-term capial gan (loss) 4e(1)
(2) 28% ratagan{loss) » _ __ _ _ _ ________ (3) Qualified 5-yearganb _ _ __ _ __ lry s e ___.)
t Other portfolio income (loss) (attach schedule) . . . 4f
5 Guaranteed payments to partners . 5
6 Net section 1231 gain (loss) {other than due to casualty or theft) (aﬂach Form 4797) 6
7 Other income {loss) (attach schedule) . . 7
8 Charntable coninbutions (attach scheduls) 8
Q 8 9 Section 179 expense deduction 9
E s |10 Deductions related to porifolio mcome (itemize) V. . D 10
= 111 Other deductions (attach schedule) . . 11
12 a Low-incoms housing credit
(1) From partnerships to which section 42(j){5) apples . . {12agy
(2) Other thanon lne 12a{1) . . . 12a(2)
a b CQualfied rehabiltation expenditures related to rental real estate actrvmes {atlach Form
T 3468) . .. |26
o ¢ Credits (other than credits shown on lines 12a and 12b) relaled to rental real es!ale
activities . . 12¢
d Credits related to other rental actnies . .. . (12d
13 Other cradits . . . 13
& E 14 a Interest axpense on investment dabts 14a
§ H § b (1) Investment income included on lines 4a, 4b, 4c, and 4f above N 14b(1)
EEC {2) Investment expenses included on line 10 above 145(2)
:c';_ 15 a Net earnings (loss) from self-employment  _ .. 15a
= E—E b Gross farming or fishing ncome 15b
Al E ¢ Gross nonfamm income 15¢
g g 16 a Depreciation adjustment on property placed in service after 1986 (168
Y- . b Adjusted gain or loss ... .. . .. 16b
s§E ¢ Depletion {other than oil and gas) 16¢
-E a2 d (1) Grossincome from oil, gas, and geothermal properties 18d(1)
%E {(2) Deductions allocable to oil, gas, and geothermal properties 18d(2)
< e Other adjustiments and tax preference iems (attach scheduis) . .o s 16e

J5A
1€0113 3 000

Form B865 (2001)



Form 8865 (2001) Page 5
{continued)
(a) Distributlve share items (b} Total amount
17a Name ol foreign countryorU S possessonp. _____ .
b Gross income from all sources ) 17b
¢ Gross income sourced at partrer level 17¢
d Foreign gross income sourced at partnership level .
(1) Passwve | . 17d(1)
(2) Listed categones (attach schedule) . 17d(2)
g (3) General imitation . 17d(3)
g e Deductions allocated and apportioned at partner Ievel .
- (1) Interest expense o . 17003}
E, (2) Other 178(2)
'E f Deductions allecated and apporhoned al pannershup level to foreign source Incorme I
LE (1) Passive . 1Ty
(2) Listed categones (attach schedule) R
(3) General imitation 1
g Total foreign taxes (check one) > Paid D Accrued |:| 179
h Reduction in taxes availlable for credn (attach schedule) . 17h
18  Section 59(e)(2) expenditures a Type ®»___ b Amount b [18b
19  Tax-exempt interest ncome L 19
_ |20  Other tax-exempt income . 20
@ 121 Nondeductible expenses . . 21
S |22  Distributions of money (cash and marketable secunties) . 22
23 Distnbutions of property other than money 23
24  Other tems and amounts requirad to be reported separately to partners (arrach - t- I
schedule) ‘__k‘ m{g ;J
Balance Sheets per Books {Not requ:red if Question G9 paqe 1 IS answered "Yes ") N/A
Assets Beginning of tax year End of tax yaar
@ {b) ) @
1 Cash - T N — 7‘3
2 a Trade notes and accounts recervable : : -4
b Less allowance for bad debis
3 Inventones oo ) - - 7
4 US government obligations N ?1,_‘;.-\,.,,, ;;il - Y e
5 Tax-exempt securities . e e ¥ ':.h ?r'&; : s "".L'E
6  Other current assets (attach schedu!s) - .'. . s N SAGE- o
‘_-"
; Mortgage and real estate loans - [* e } e (- -,-} "E«u- - S e -
Other investments (aftach schedule} | f;ii T e PR gﬁﬂ
9 a Buildings and other depreciable assets ot b i i e 7 M ;_J
b Less accumulated depreciation
10 a Depletable assets . il A R
b Less accumulated depletion |
11 Land(net of any amortization) ke 2 - i#
12 a Intangible assets (amortizable only) L. N -~ N
b Less accumulated amortizaton
13  Other assets (altach schedule) | o '&, SE Y, A P
14 Total assets 6 e . \ -
Liatilities and Capital CHafer e ¢ T o L _ . R Y A N
15 Accounts payable _&: _:",: E‘g— L ’ - - -..:_ 2
16  Morgages noles bands payable n less than 1 year ._%ggf;:%,‘ ;:f_t. h‘i. ) T
17 Other current hiabities (attach schedule) [ ¢ * ;":_q,_;, > e ]l ﬁt,
18 Al nonrecourse loans 3 f'!m . :.f‘.L L 3
19  Mongages notes bonas payanie n § ysas of mome = vy -2 . v
20 Otherhabiltes (attach schedule) . |5 ase Y e
21 Partners' capital accounts Tt P . ) Nt
22  Totalhatihties and capital - - < -

JSA
1C0114 3000

Form 8865 (2001)



Form 8865 (2001) . ’ Page 6

Balance Sheets for Interest Allocation N/A
(a) (b)
8eginning of End of
tax year tax year

1 TotalUS assels .
2. Total foreign assels - R

a Passive income category
b Listed categones (attach schedula)
¢ General imitation income category
Reconciliation of Income (Loss) per Books With Income (Loss) per Return (Not required

Question G9, page 1, is answered "Yes ") N/A
6 Income recorded on books this
1 Net income (loss) per books year not included on Schedule K,
Income included on Schedule K, ines 1 through 7 (itemize)
tines 1 through 4, 6, and 7, not a Taxexemptinerest$
recorded on booksthsyear |
(temgey 7  Deductions inciuded on Schedute
3 Guaranteed payments (other K, ines 1 through 11, 14a, 17g, and
than health insurance) . 18b, not charged against book
4 Expenses recorded on books income this year (temize)
this year not included on a Depreciation § .
Schedule K, ines 1 through 11, e _::_-_-_-___ ____
14a, i7g, and 18b (t¢pzey |
a Deprecatony L 4
b Travel and entertainment $_ 8 Addlnes6and7 _
_____________________ 9 Income (loss) Subtractlne 8
5 Add hnes 1 through 4 _ from ine 5 .
Analysis of Partners’ Capital Accounts (Not required # Question G9, page 1, 1s answered "Yes ") N/a
1 Balance at beginning of year 6 Distnbutions a Cash
2 Capital contributed duning year b Property
3 Netincome (loss) per books 7 Other decreases (temiza)
4 Otherincreases (terize) |
_________________ T 8 Addlnes6and 7 .
9 Balance at end of year Subtract
5 Add lines 1 through 4 line 8 from hne 5

Form 8865 (2001)

JSA
1C0115 3 00O



Form 8865 (2001}

Page 7

Transactions Between Controlled Foreign Partnership and Partners or Other Related Entiies /A

Important Complete a separate Form 8865 and Schedule N for each controlled toreign partnership Enter the tolals for each lype of
transaction that occurred between the foreign partnership and the persens listed in columns (a) through (d)

Transacbons

o
foreign partnership

(8) US person
fikng this retuen

(b} Any domestc
coporation of partnership
controlhng or controlled
by the U S person filing
this retum

(c) Any other toregn
COMpoOration of partnershp
controlling or controlled
by the U S person filng
this retum

{d) Any U4 5 person with a
10% or mora duect interast
In the controlled foregn
partnershrp (other than the

U S person fiing this retun)

N -

Sales of inventory

Sales of property nghts
{patents, trademarks etc }

Compensation recerved for tech-
nica! managenal, engineenng,

construction, or ke services
Commissions recerved
Rents royaltes, and icense
fees recerved

Distributions receved
Intarest received

Cther

Add lines 1 through 8

10
1

12

13

14
15

16
17

18

19

Purchases of inventory

Purchases of tangble property

other than inventory

Purchases of property nghis
{patents, trademarks, etc )

Compensation pad for

techmical, managenal, engineenng,
congtruction, or like serices

Commissions pad

Rents royalties, and license
fees pad

Distnbutions paid
Interast pad

Other

Add lines 10 through 18

20

21

Amounts borrowed (enter the
maamum loan balance dunng

the year) - see instruchons

Amounts loaned (enter the

maxmum loan balance dunng

the year) - see instructions

J5A
1CON16 J 000

Form B865 (2001)



SCHEDULE O
(Form 8865)

Department of the Treasury
Intemnal Revenue Serace

Transfer of Property to a Foreign Partnership .
(under section 6038B)

P Attach to Form 8865 See Instructions for Form 8865

OMB Yo 1545-1668

2001

Nama of transferor

Filer's Identifying number

MERDOWS FOUNDATION, INC. 15-6015322
Name of loreign partnershup
ABINGWORTH BIQVENTURES IIT "A" LP
m Transfers Reportable Under Section 80388
@ () () ) (o) (n @
Type of Date of Number of Fair market Cost or other Section 704(c) Gan Percentage interest
property transfar items value on date basis allocation racognized on in partnership after
transfermed of transfer method transfer transfer
Cash
12/13/2001 2,325,000 6 6401596%
Marketable
secuntes
Inventory
Tangible
property
used n trade
or business
Intangible
propery
Other
property
Supplementat Information Required To Be Reported (see instructions)
N/A
m Dispositions Reportable Under Section 60388
b) (e} ) (h}
(a) ool o © @ & Deprecuton © Deproniat
Type of ate Date of Manner of in recapture Gain allocated praciaiion
onginal recognized by recapture allocated
property lragsf or disposition disposition paor?nersh:p b;ﬁ:ﬁ.gip to partner to partner
N/A

m Is any transfer reported on this schedule subject to gain recognition under section 904(fX3) or
’

section 904(f}5KF)? .

l—l Yes mNo

For Paperwork Reduction Act Notice, see the instructions for Form 8865

JSA
1C0120 3000

Schedu

le © (Form B865) 2001



o 38365 Return of U.S. Persons With Respect to OMB No 13451668
Certain Foreign Partnerships 2@01

P Attach to your tax return See separate nstructions

Oeparimenl of Mo Traasury Information furmished for the foreign partnership’s tax year Attachment

Internal Rgvenue Serwca (see nstructions) beginning 04 /01 2001, and ending 12 /31 . 2001 Sequenca No 118

Important  Alf information must be in English All amounts must be in U S dollars unless otherwise indicated

Name of person fiing this retum Fller's Identifying number

MEADOWS FOUNDATION, INC 75-6015322

Filer's address {If you are not fikng this form with your tax retum) A Category of fler (see Categories of Fllers in the instructions and chack applicable baxes)}

3003 SWISS AVENUE v [ 2 ] 3 [x] [ ]

B Filers axyearbegnning D1 /CQ1_ 200Q1_ _ andendng 12/31_ 2001 _

DALLAS, TX 75204-6090

C Fulers share of habiiies Nonrecourse $ NONE Qualified nonrecourse financang $ NONE Other $§ NONE
D If filer 1s a member of a consolidated group but not the parent, enter the folloming information about the parent

Name [EIN

Address

E Information about certain other partners (See INStruchons)

(4) Check appbcable boxes)
{1) Name {2} Address {3) Idantifying number Construci
Category 1 Catagory 2 ownigr
F1 Name and address of foreign partnership 2 EIN (df any)
DSC V US NO 2 LIMITED PARTNERSHIP N/A
DUKES COURT, 32 DUKE STREET ST JAMES'S 3 Country under whose laws organized
LONDON SW1Y 6DF UNITED KINGDOM
4 Date of organzabon 5 Prinapal place of business | 6 Principal business actmty | 7 Pnincipal business actmty | 8 Functional currency and
code number exchange rate (see instr )
APRIL 2001 UNITED KINGDOM 523900 INVESTMENTS EURO $ 8904
G Prowvide the following information for the foreign partnership's tax year
1 Name, address, and identifying number of agent (if any) in the 2 Check f the foreign partnership must file
United States [ JFom 1042 [_]Formssos [_]Form 1065 or 1065-8
N/A Servica Canter whare Form 1065 or 1065-B 15 filad
N/A
3 Name and address of foreign partnership's agent 1n country of 4 Name and address of parson(s) with custody of the books and
organization, f any records of the foreigh Pannershlp and the location of such books
and records, If differen
N/A DUKE STREET CAPITAL
DUKES COURT, 32 DUKE STREET ST JAMES'S
LONDON SW1Y 6DF
5 Were any special allocations made by the foreign partnership? *© * . < e - - V_| Yos X | No
6 Number of foreign disregarded entitias owned by the partnership (attach hst) - . . »0
T How s this partnership classified under the law of the country in which itis organzed? > E'E(_H:'lgﬂ _L_I_IjI_T_EI_Q - E@E‘T_QEB§§ IP__
8 0Dnd the partnership own any separate units within the meaning of Regulatrons secton 1 1503-2(c)(3) or (4)7? »> D Yas [E' No
9 Doas this partnership meat both of the following requirements?
® The partnership’s total recaipts for the tax year wera less than $250 000 and
® The value of the partnership's total assels at the end of the tax year was less than $500,000 } : AR D Yes No
If “Yas " do not complate Schedules L, M-1, and M-2
Sign Here Under penalties of penury | declare that | have examined this retum including accompany schedules and statements and to the best of my
Only If You knowtedge and belief 1t s true comect and complete Declarabon of preparer {other than general partner or iimited Labiity company member) s
Are Filing based on all Information of which preparer has any knowiedge
This Form
Separately
and Not With ’ }
;::::1“ Signature of genepl—panner or kmited lability company member Dats

Dat= Preparers SSN or PTIN
Paid Preparer's Check f
=T f/lfév«ﬁv 9]l | sovemwons »[lpo0002352
tL C

Proparer's
Firm s name Yor KBPMG EIN p 13-5565207
Use Only | yours i seftempidyex =
o P 200 cr CEN‘t‘ CT #300, DALLAS, TX 75201 [Proneno (214)840-2853

fgr Paperwork Reduction Act Notice, see the separate instructions Fom 8865 (2001)
1C0110 3 000




Form BE65 {2001) . Q Page 2

Constructive Ownership of Partnership Interest. Check the boxes that apply to the filer If you
check box b, enter the name, address, and U S taxpayer identifying number (lf any) of the
person(s}) whose interest you constructively own See instructions

a Owna a direct interest b D Owns a constructive interest

Checkd | Checkf
Name Address Identifving number {if any) fOfEIg'll dlrecil

person pariner

N/A

EEIYEN Certain Partners of Foreign Partnership (see instructions)

Check d
Name Address ldentifying number {if any) foreign
person
N/A
Does the partnership have any other foreign person as a direct partner? | ’ Yas [ [No

SLULLUCESY Affiliation Schedule. List all partnerships (foreign or domestic) in which the foreign partnership
owns a direct Iinterest or indirectly owns a 10% interest

heck i
Name Address (:faar:y) .m:;arlngfg:r}g?s pag:%%h:p
N/A
Schedule B Income Statement - Trade or Business Income N/a
Cautlon. include only trade or business income and expenses on lines 1a through 22 below See the instructions for more information
1a Gross receipts or sales .
b Less relurns and allowances . 1b 1c
2 Cost of goods sold 2
2 | 3 Gross profit Subtract ine 2 fromlne 1c | . 3
8 | 4 Ordinary income (loss) from other partnerships, estates, and Irusts (aftach schedule) 4
Z | 5 Net tarm profn (loss) (attach Schedule F (Form 1040)) 5
6 Net gain (loss) from Form 4797, Pan |l, line 18 . . . .8
7 Other income (loss) (aftach scheduls) . L7
8 Total income (loss) Combine hnes 3 through 7 . - 8
g‘ 9 Sataries and wages {(other than to partners) (less employment credits) 9
3 [10 Guaranteed payments to partners | ) . .. e
E 11 Repairs and manenance _ L. ] ] 11
g12 Bad debis . \ U &
§ (13 Rent . . .. . 13
? 14 Taxes and Icenses . . . . 14
2 115 interest e e . . N A
= |16 a Depreciation {if required, attach Form 4562) I_]_ﬁ_g
% b Less depreciation reported on Schedute A and elsewhers on retum 16b 16¢c
§ [17  Depletion (Do not deduct oil and gas depletion) | . L
« [18  Retrement plans, stc .. .. 18
§{19  Employee benefit programs . .. 19
8120  Other deductions (attach schedule) .. 20
b=
]
O [21__ Total deductions Add the amounts shown in the far night column for ines 9 through 20 | 21
22 Ordinary income (loss) from trade or business actvities Subtract hne 21 trom line 8 22
5 Fom 8865 (2001

1C0111 3 000



Form 8865 (20011
T e )X Capital Gains and Losses N/A

Page 3

M short-Term Capital Gains and Losses - Assets Held One Year or Less

(2) Description of property {b) Date acquired {c} Date soid {d) Sales pnoe {e) Costof atherbasis | (B Gain o (loss)
(e %f 1?.0;:?”5 {(month dey year) | {month day year) | (see instructons) (Sea instructions) {{d) minus (8}
1
2 Short-term capital gain from installment sales trom Form 6252, hne 26 or 37 2
3 Shon-term capital gamn {foss) irom hike-kind exchanges from Form 8824 3
4 Partnership's share of net short-term capntal gain (loss), including specially allocated
short-term capital gains (losses), from other pannerships, estates, and trusts 4
5 Net short-term capital gain or (loss) Combine lines 1 through 4 in column (f)
Enter here and on Form 8865, Schedule K, Ine 4d or 7 . 5
[Z1 Long-Term Capital Gains and Losses - Assets Held More Than One Year
@ Df:;ﬂn#g&ﬂﬁ;:mﬂv {b) Date pcquired | {c) Dats sokt (d)Sales price | {a) Gastorathertasis| (6 Gaun or {ioss) @ 22:‘(;':) gan
of ‘" Co) {month day year) | (month day year) {see nstructions) (see nstructons) ((d} minus (e)) ~(se® 1nstr below)
6
7 Long-term capial gam from installment sales from Form 6252, ine 26 or 37
8 Long-term capital gamn (loss) from hke-kind exchanges from Fonm 8824 . ]
9 Partnership’s share of net long-term capital gain {loss), including specially allocated
long-term caprtal gains (losses), from other partnerships, estates, and trusts 9
10 Captal gain distributions , 10
11 Combine iines 6 through 10 in column (g) Enter here and on Schedule K,
hne 4e{2yor?7 . .. .... 11
12 Net long-term capital gain or (loss) Combine lines 6 through 10 in column (f)
Enter here and on Form 8865, Schedule K, ine 4e{(1) or 7 12

*28% rate galn or (loss) includes all "collectibles gains and losses" (as defined in the instructions)

J5A

1C0112 3 000

rom 8865 (2001



@

Form 8865 {2001) Page 4
Partners’ Shares of Income, Credits, Deductions, etc. N/A
(a) Distributive share items (b) Total amount
1 Ordinary income (loss) from trade or business activities (enter from Schedule B, ine 22) | 1
2 Net income (loss) rom rental real estate actmties (altach Form 8825} 2
3 a Gross income from other rantal actnities 3a
b Expenses from other rental actvities (altach schedule) —
¢ WNet income (loss) from other rental activities Subtract ine 3b from line 3a 3¢
B 4 Porttalio income (loss) .
5 a Interest ncome . .. 4a
s b Ordinary dividends . 4b
§ ¢ Rovaity income . . 4c
£ d Net short-term capal gain (loss) . 4d
e (1) Net long-term capttal gain (loss) .. 4e(1)
(2)28% rategan{loss) » _ _ _ _ _ _ _ _ _ __ . __ (3) Qualhfied S-yearganb _ _ ___ __ - - e . s J
f  Other portiolo income (loss) (attach schedule) 4f
5 Guaranteed payments to partners, S 5
6 Net section 1231 gain (loss) {other than due to casualty or theft) (arrach Farm 4797) 6
7 Other income (loss) (altach schedule) e 7
8 Chantable contributions (attach scheduls) 8
g a 9 Section 179 expense deduction . 9
E s |10 Deductions related to portfolio income {itemize} . . 10
* 111 Qther deductions {attach schedule) . 11
12 a Low-income housing cradit
(1) From parinerships to which section 42(})(5) apples 128(1)
(2) Other than on hne 12a(1) - . . 328(2)
a b Qualfied rehabilitation expeanditures related to rental real estate actmties (attach Form
S 3468) 12b
o ¢ Credits (other than credits shown on |II"IBS 12a and 12b} related to remal real estate
activities . . 12¢
d Credits related to other rental actvilies . ce (12d
13 Other credits . . 13
L § 14 a Inlerest expense on investment debls - .- 14a
gE § b (1) Investment income included on lines 4a, 4b, 4c¢, and 4f above 14b(t)
LEE (2) investment expenses included on line 10 above - 14b(2}
f‘;_ 15 a Net earnings (loss) from self-employment . . . .. 15a
-5' E- s b Gross farming or fishing income . . .. 15b
E c__Gross nonfarm income 15¢
B, [16a Depreciation adjusiment on property placed in service after 1986 | 16a
® g b Adjusted gan or loss .. 16b
S8 £ ¢ Dapletion (other than ol and gas) .. 16¢
-E &= d (1) Gross income from oil, gas, and geothermal properties 18d(1)
= E {(2) Deductions allocable to oil, gas, and geothermal properties . 180(2)
< 8 Olher adjustments and tax preference tems (attach schedule) 16e

JSA
1CO113 3000

Form 8865 (z001)



Form 8865 (2001)

@

Page 5

(continued)

{a) Distributive share items

(b) Tetal amount

Foreign Taxes

17a

Nama of foreign country or LJ S possession p

b Gross income from all sources |
¢ Gross tncome sourced at partner level
d Foreign gross income sourced al pannership Ievel

{1} Passie

{2) Listed categones (aftach schedule)

{3} Geaneral imitation

e Deductions allocated and appomoned at partner tevel

{1) Interest expense
(2) Other

t Deductions allocated and appomoned at pannershnp level to foreign source income

(1) Passwe

(2) Listed categores (aftach scheduia)

(3) General hmitation

g Total forewgn taxes (check one) b Pald |:|

Accrued D .

h Reduction in taxes available for credi (altach schedule)

-

17b

17¢

-

17d(1)

17d(2)

17d(Y)

17e(1)

179(2)

4.
171(1)

171(2)

176(3)

179

17h

Other

Balance Sheets per Books (Not required if Question GO, page 1, 1s answered "Yes ")

L]
-3

W o ~®m; W

10a

11
12a

13
14

15
16
17
18
19
20
21
22

18
19
20
21
22
23
24

Tax-exempt interest ncome
Other tax-exempt income
Nondeductible expenses

schedule)

Section 59(e)(2) expenditures a Type P

Distnbutions of money (cash and marketable securmes)
Distnibutions of property other than money
Other items and amounts required to be reported separatefy to partners (arfacn P

b Amount

18b

19

20

21

22

23

- l. - ﬁ*_,“
[ 1‘1’ o g L a1 ﬁ%

N/A

Assets

Beginning of tax year

End of tax year

(b}

(0

Cash

Trade notes and accounts recervable

. ]

Less allowance for bad debts

Inventones _ .

U S government obligations
Tax-exgmpt securbes

Other current assets (aftach scheduls)
Mortgage and real estate loans

Other investments (attach scheduls)
Buildings and other depreciable assets

Less accumulated depreciation

Depletable assets

Less accumulated depletion

Land(net of any amortization) |,
Intangible assets (amortzable only}

TR

B kyrr, o

ak BV

Less accumuiated amortizaton

Qther assets (attach schedule)

Total assets . . .
Liabiities and Capital

Accounts payable

Mortgages notas bonas payable i [ass than 1 ysar

Other current hiabiiues (attach schedula)

All nonrecourse loans

Morigages notes bonds payable n 1 yBar of momns

Other habilthes {attach schedule}

Partners’ capital accounts

Total habilitres and capitsl

b

JSA
tCO114 3 000

Farm 8865 (2001)



Form 8865 (2001) l , Page 6

Balance Sheets for Interest Allocation N/A
{a) (b)
Beginning of End of
tax year tax year

1. TotalUS assels .
2. Total foreign assets o — - t e D

a Passive income category
b Listed categones (attach schedule)
¢ Genaeral hmitation mcome category
Reconciliation of Income (Loss) per Books With Income (Loss) per Return (Not required if

Question G, page 1, 1s answered "Yes ") N/A
6 Income recorded on books this
1 Net income (loss) per books yeaar not included on Schedule K,
2  Income included on Scheduls K, hnes 1 through 7 (itemize)
lines 1 through 4, 6, and 7, not a Tax-exemplinterest$
recorded on books this year __________________::_:
(lemze) 7 Deductions included on Schedule
3 Guaranteed payments (other K, lines 1 through 11 14a, 17g, and
than health insurance) i 18b, not charged against book
4 Expenses recorded on books income this year {temize)
this year not included on a Dapreciation §

Schedule K, ines 1 through 11,
14a, 17g, and 18b (itemze)
a Depreciation $ ‘

b Travel and entertanmert $_ 8 Addlnes6and7

_____________________ 9 income (loss) Subiraciine 8 |

5 Add lines 1 through 4 . from line 5 . |
Analysis of Partners' Capital Accounts (Not required f Question G9, page 1, 1s answered "Yes ") /a 1

1 Balance at beginning of year 6 Distnbutions a Cash |
2 Capial contributed dunng year b Property
3  Netincome (loss) per books 7  Cther decreases (temize)
4  Other increases (temize) o

Add hnes 6 and 7
9 Balance at end of year Subtract
5 Add lnes 1 through 4 . lne 8 fromhne 5 .

1
Form 8865 (2001) 1

JSA
1C0115 3000



Form 8885 {2001)

Page 7

Transactions Between Controlled Foreign Partnership and Partners or Other Related Entittes  N/A

Important Complete a separate Form 8865 and Schedule N for each controlled foreign partnership Enter the totals for each type of
transaction that occurred between the foreign partnership and the persons listed in columns (a) through (d)

Transactons
ot
forergn partnership

(a) US person
fling this return

(b} Any domestc
corporation or partnership
controlling or controlled
by the U 5 person fling
this retum

{c) Any other forexgn
carporation or partnership
contrellng or controlled
by the US person fiing
this retum

(dy Any U S personwtha
10% or more drect interest
tn the controlled foresgn
partnership (other than the
U 5 person fling this ratum)

Sales of inventory

Sales of property nghis
{patents irademarks etc)

Compensation recerved for tech-
mical, managenal engineerng,
constrichion, or ike services

Commussions receved

Rents royalues, and icense
fees recerved

Distnbutions receved
Interest received

Other

Add lines 1 through 8

10
11

12

13

14
15

18
17

18

19

Purchases of inventory

Purchases of tanghbie property
other than inventory

Purchases of property nghts
{patents, trademarks, etc )

Compensation paud for
techmical, managerial, engneenng,
construction, or like senices
Commissions pard

Rents, royalties, and icense

feas pad
Distnbutions pad

Interest pad

Other

Add lines 10 through 18

20

21

Amounts borrowed (enter the
maxmum lean balance dunng
the year) - see instructions | |
Amounts ipaned {enter the
maxmum loan balance dunng
the year) - see instructions

JSA
1CQ118 3 000

Form 8865 (2001)



SCHEDULE O Transfer of Property to a Foreign Partnership OMB No 1545-1663
(Form 8865) {under section 6038B) 2 0 0 1
mﬂa’"ﬂ;ﬂ’sim ¥ Attach to Form B865 See Instructions for Form 8865

Name of transferor ) Filer's identitying number
MEADOWS FOUNDATION, INC. 75-6015322

Name of foresgn parinership

DSC V US NO. 2 LIMITED PARTNERSHIP

Transfers Reportable Under Section 60388

(a) (b) (<) (d) (o) N (2}

Type of Date of Number of Fair markat Cost or othar Section 704(c) Gain Percentage interest
property transtar items valua on data basis allocation recogruzed on n partnershup after
transferred of transfer mathod transfer transfer

Cash
10/10/01 148,997 7 05%

Marketable

securities

inventory

Tangible

property

used in trade
or business

Intangible

property

Other

property

Supplemental Information Required To Be Reported (see instructions)

N/A

Dispositions Reportable Under Section 60388

n
{a) (b} {c) {d} (0} Deprectation (g} h
Typa of Date of Date of Manner of Gain recapture Gain allocated Depreciation
property onginal dispasiion disposition racognized by recognized to partner recapture allocated
transfor partnership by partnership lo partner

N/A

Part ill Is any transfer reported on this schedule subject to gatn recogmtion under section 904(f{(3) or
section 904(f(5)(F)? » [] Yes &] No

For Paperwork Reduction Act Notice, see the Instructions for Form 8865 Scheduls O {(Form 8865) 2001

STF FED9OSIF



Fom 926 Return by a U.S. Transferor of Property
(Rev October 1988) to a Foreign Corporation OME No 1545.0026
Depanment of the Treasury (under sectiOn 367)

Intemal Revenue Servuce

U S. Transferor Information (see instructions)

Namse ol transfesor Identification number {see instructions}
MEADOWS FOUNDATION, INC. 75-6015322

Number street and room of suite no {If a PO box, see instructons )
3003 SWISS AVENUE

City or town state and ZIP code
DALLAS TX 75204-6090

1 The following questions apply only if the transferor 1s a corporation N/A
a If the transfer was a section 361(a) or (b) transfer, was the transferor controlted {under section 368(¢c)) by
5 or fewer domestic corporations? (] Yes [ ] No
b Dud the transferor remasn in existence after the transfer? X] Yes [] No
If not, list the controlling shareholder{s) and their identification number(s}
Controlling shareholder Identification number
N/A

c if the transferor was a member of an affihated group filng a consolidated return, was it the parent
corporation? []Yes []No
if not, list the name and employer 1Wdentificaton number (EIN) of the parent corporation

Name of parent corporation EIN of parent corporation

2 If the transferor was a partner 1n a partnership that was the actual transferor {but 1s not treated as such unﬁey iecllon 367), hst
the name and EiN of the transferor’s partnership

Name of partnership EIN of partnership

Transferee Foreign Corporation Information (see instructions)
3 Name of transferee (foreign corporation) 4 Identfication number, if any
ANDOR TECHNOLOGY OFFSHCORE FUND, INC N/A

5 Address (including country)
HEMISPHERE HOUSE, 9 CHURCH ST , HAMILTON HM1l1 BERMUDA

6 Place of organization or creation 7 Foregn law charactenzation (see
BRITISH VIRGIN ISLANDS instructions) CORPORATION
8 Is the transferee foreign corporation a controlled foreign corporation? (] Yes [X] No
For Paperwork Reduction Act Notice, see separate instructions Form 926 (Rev 10-98)
ISA

STFFEDI685F 1



Form 926 (Rev 10-98) Page 2
Information Regarding Transfer of Property (see instructions)
9 Date of transfer 10 Type of nonrecognition transaction
MARCH 1, 2001 (see instructions) 351

11 Descnption of property transferred
CASH $15,000,000

12 Dud this transfer result from a change In the classification of the transferee to that of a foreign corporation? [] Yes [X] No
13 Was the transferor required to recognize income under Temporary Regutations sections 1 367(a}-4T

through 1 367(a)-6T (e g, for tanted property, depreciation recapture, branch loss recapture, elc )? [] Yyes [X} No
14a Was intangible property (within the meaning of section 936(h){(3)(B)} transferred pursuant to the
transaction? (] Yes [X] No
b If yes, descnbe the nature of the nghts to the intangible property that was transferred 1n the transfer
N/A

Under penalties of perjury | declare that | have examined this return including accompanying schedules and statements and to the best of my knowledge
Please and belief 1t15 true comect. and complets Declaration of preparer (cther than taxpayer) 1s based on all information of whuch preparer has any knowledge

Sign 0 )
Here ’ v MMMJ
ignature . Dat Tille
A‘ Date Check if Preparer s social secunty no
. P . 1=
ﬁa'd .| signature. ’% / M G vl p— rowaw []|P00002352
reparersy l?rmsnama\grjours KPMq/LLP A ' ' enp 13-5525607
if salf- |
Use Only | ! sellemployed) 700 CRESCENT CT H300, DALLAY | zpesp 75201-1885

STF FED1685F 2



Meadows Foundation, inc.
Attachment to Form 926
December 31, 2001

EIN 75-6015322

Information required to be filed under Regulation Section 1 351-3(a) relating to the Meadow
Foundation, Inc 's (Taxpayer's) transfer of property to Andor Technology Offshore Fund,
Inc (Foreign Corporation) during the year ended December 31, 2001

1 Property Transferred
Item of Property Fair Market Value Tax Basis
Cash $15,000,000 $15,000,000
2 Stock Received

Taxpayer received 22,688 27 shares of Class F Common Stock in exchange for its
interest in the transferred property

The Foreign Corporation has authonzed 7,500,000 Class A Shares, 1,500,000
Class B Shares, 2,000,000 Class C Shares, 7,500,000 Class D Shares, 1,500,000
Class E Shares, 7,500,000 Class F Shares, and 1,500,000 Class G Shares, all with
a par value of $ 01 share Holders of Class A, B, or C Shares have the nght to have
all of their shares redeemed as of the last business day of each fiscal quarter with
30 days pnor notice  Holders of Class D or E Shares have the nght to have all of
their shares redeemed as of the last business day of each month with 30 days prior
notice Holders of Class F or G Shares may not redeem all or any part of their
shareholdings until one year following the date of their admission to the Foreign
Corporation, at which time redemptions wilt be permitted, with 60 days pnor notice,
as follows 25% of shares as of each March 31, June 30, and Seplember 30, and up
to 100% of shares as of December 31

3 Securities Received
None

4 Money Received
None

5 Other Property Received
None

6 Liabilihes Assumed
None

Aftachment to Form 926
Page 1 of 1



Meadows Foundation, Inc.
Index to Statements

Form 990-PF

December 31, 2001

EIN 75-6015322

Form 990-PF Statement
Description Reference Number
Summary of Qualifying Distributions by Function Various 1
Other Income Partl, Line 11 2
Legal, Accounting and Other Professional Fees Partl, Line 16 3
Taxes Partl, Line 18 4
Other Expenses Partl, Line 23 5
Investments Partil, Line 10 6
Real Estate Investments Partll, Line 11 7
Other Investments Part ll, Line 13 8
Land, Buildings and Equipment Part I, Line 14 9
Other Assets Partl), Line 15 10
Other Liabilities Part Il, Line 22 11
Other Decreases In Net Assets Partlll. Line 5 12
Capital Gains and Losses on Investments Part IV, Line 1a 13
Loss on Trade in of Vehicle Part IV, Line 1a 13 (a)
Compensation of Directors, Officers and Trustees Part VIIl, Section 1 14
Awards for Charitable Schools Program Part IX-A, Line 1 15
Center for Community Cooperation Part IX-A, Line 2 16
Wilson Historic District Part IX-B, Line 1 17
Grant Application Guidelines Part XV, Line 2 18
Grants Paid During the Year Part XV, Section 3a 19
Grants Approved for Future Payment Part XV, Section 3b 20
Analysis of Other Revenue Part XVI-A, Line 11 21

Page 1 of 1

Index

Index



Meadows Foundation, Inc. Statement 1
Summary of Qualifying Distnbutions by Function

Attachment to Form 990-PF

December 31, 2001

EIN 75-6015322

Tax Retumn
Description Amount Reference
Program Expenses
Grants paid
Direct grants paid to 248 nonprofit agencies senving the needs of Texans and $35,298,496 Part|,
Texas, and to 202 high schools and middle schools in North Texas Line 25(d}
Direct Chantable Activities and Operating Programs
Program management of The Meadows Foundation Awards for Chantable Schools 315,613 Part 1X-A,
Projects and the Volunteer PowerCrew  The Awards for Chantable Schoc! Projects are Ling 4
given to parbapating middle schools and high schools in 47 Texas School Distncts
whose students plan and carry out community service projects dunng the academic year
Volunteer PowerCrew 1s a web-dnven program that links Dallas County middle and high
school teachers and students to volunteer opportunites in the community, and provides
ideas for service-leaming projects in the dassroom
Administration and operation of the Center for Community Cooperation, a conference 455,608 Part IX-A,
faclity for free-of-charge use by nonprofit, educational, and dvic organizatons that Line 2
hold meetings and seminars designed to advance management/operational efficencies
of nonprofit agencies in North Texas The Center serves over 40,000 persons each year
Program-related Investment Expense
Property management, maintenance, and operation of the 22-acre Wilson Histonc Distnct 2,584,878
housing 25 nonprofit agenaes in rent-free office space, includes an m-kind contnbution to
the City of Dallas for the maintenance of a park that 1s owned by the City and located
within the Wilson Histonc Distnet
Grants adminmistration
Administrative and overhead expenditures related to the foundation's core product of 2,989,028
grant making to nonprofit agencies sening the needs of Texans and Texas
Total Program Expenses $41,643,623
Supporting Services - Management and General Expense 1,603,658
Total Cash-Basis Disbursements for Charitable Purposes $43,247.281 Part I,
Line 26(d)
Investment in Chantable Use Assets
Program-related Investments
Renovation of a Wilson Disinct building to serve the needs of a nonprofit tenant organizaton 17,751 Part IX-B,
Line 1
Program-related Loan:
Trust for Public Land 350,000 Part IX-B,
Toward establishing a North Texas field office and a statewade revolving loan fund for acquinng Line 2
parkland and green space for public use in areas impacted by urban sprawl
Other capital expenditures
The purchase and installation of computer and media equipment, conversion of a storage
room into a conference faciity and the purchase of an additional secunty vehicle for use
by secunty officers who patrol the Wilson Histonc Distnct 95,236 Part XlI,
Line 2
Total Qualifying Distnbutions $43,710,268 Part XIl,
Line 4
Statemnent 1

Summary of Qualifying Distnbutions
Page 10of 1 Attachment to Form 990-PF



Meadows Foundation, Inc.
Other Income

Form 990-PF, Part |, Line 11
December 31, 2001

EIN 75-6015322

Statement 2

{a) Revenue (b) Net (d} Disbursements

and expenses investment for chantable
Description per boaks income purposes
Royalty Income 7,197 7,197 -
Class Action Settlements N 10,952 10,852 -
Partnership Income {non-UBIT activibes}) (565,355} 14,703 -
Value of imputed Free Rent 2 1,312,756 - -
Class Action Antitrust Settlement {1 22,142 22142 -
Nontaxable Reconciliation Adjustment 2,398 -
Miscellaneous Income 185 185 -
481 Adjustment Per Form 3115 - 434,114 -

Totals $ 790,275 $ 489,293 $ -

{1} MFI receives settlements from class achion lawsuils as a result of MF! ownership of vanous stocks that are or have bean in the

investment portfolio  Generally, MFI's custodian handles all notifications and processes all setilements for these claims

(2} MFI prowvides faciitles, utlites and other services to nonprafit organizations as tenants of the Wilson Histonc Distnct  Generally

Accapted Accounting Principles {GAAP) require that imputed income be calculated and reported for the fair market value of rent

provided to the tenants

Page 1 of 1

Statement 2
Part 1, Line 11
Other Income



Meadows Foundation, Inc.

Legal Fees, Accounting Fees, and Other Professional Fees

Form 990-PF, Part |, Line 16
December 31, 2001
EIN 75-6015322

Statement 3

{a) Revenue {b} Net (d) Disbursements
and expenses investment for charttable
Description per books income purposes
Legal Fees 134,200 57,382 s 91,098
Accounting Fees 11,412 2,853 $ 55,984
Other Professional Fees
Investment Manager Fees 3,317,436 3,317,436 $ -
Passthrough Partnership Expense 2,616,611 1,910,279 -
Custodian Fees 230,978 230,978 -
Other Professional Fees 567,414 101,861 465,553
Total Other Professional Feas 6,732,439 5,560,554 $ 465,553
Statement 3
Part 1, Line 16
Page 1 of 1 Legal, Accounting and Other Professional Fees



Meadows Foundation, Inc. Statement 4
Taxes

Form 990-PF, Parti, Line 18

December 31, 2001

EIN 75-6015322

{a} Revenue {b) Net {d) Disbursements
and expenses investment far charitable
Description per books income purposes
Excise Tax $ (716,102) $ - $ -
Property Tax 364,322 12,558 74,091
Totals $ {351,780} $ 12,558 $ 74,091
Statement 4
Part !, Line 18

Page 1 of 1 Taxes



Meadows Foundation, Inc.

Other Expenses

Form 990-PF, Part |, Line 23

December 31, 2001
EIN 756015322

Statement 5

{a) Revenue (b) Net (d) Disbursements
and expenses investment for charitable
Description per books Income purposes
Insurance $ 140,442 3,629 $ 133,149
Dues & Registrations 68,857 4,686 64,171
Postage & Delivery Service 17,027 1.291 15,736
Utihites 161,452 14,640 146,812
Supplies 134,609 14,669 119,940
Equipment Rental 60,472 5,045 55,427
Center for Community Cooperation 446,267 - 435,583
Community Relations 78.444 3,456 74,988
Repairs & Maintenance 723,314 20,044 692,208
Miscellaneous 5,210 1,302 (17,172}
Totals $ 1,836,094 68,762 $ 1,720,842
Statement 5
Partl, Line 23
Page 1 of 1 Other Expenses



Meadows Foundation, Inc.
Investments

Form 990-PF, Part Il, Line 10
December 31, 2001

EIN 75-6015322

Statement 6

Beginning Ending Ending
Book Value Book Valua FMV
Line 10(a) U.S. and State Government Obligations
Govemnment Bonds 6,419,996 5,103,950 5,103,950
Non-Government Backed 1,502,029 2,863,543 2,863,543
Govemment Mortgage Backed 17,368,991 17,309,272 17,309,272
Government Agencies 6,014,544 1,694,675 1,694 675
Totals Line 10(a) 31,305,560 26,971,440 26,971,440
Line 10{b) Corporate Stock
Common Stocks 531,215,557 427,775,101 427,775,101
Preferred Stocks 4,143,117 1,027,700 1,027,700
Totals Line 10(b) 535,358,674 428,802,801 428,802,801
Line 10(c) Comorate Bonds
Corporate Bonds 121,617,474 125,181,030 125,181,030
Asset Backed Secunties 1,721,817 3,550,497 3,550,497
Totals Line 10(c) 123,339,291 128,731,527 128,731,527
Statement 6
Partll, Line 10

Page 1 of 1 Investments



Meadows Foundation, Inc. Statement 7
Real Estate Investments

Form 990-PF, Part il, Line 11

December 31, 2001

EIN 75-6015322

Land & Accumulated Total
Description Improvements Depreclation Book Value FMV
Skiles Strest Lot $ 396,999 3 - $ 396,999 $ 1,200,000
Floyd Street Lot 45121 - 45121 150,000
Headquarters Block 2,785,160 (635,000) 2,150,160 2,294,000
Swiss Avenue Lot 1,200,000 - 1,200,000 1,200,000
Totals $ 4,427,280 $ (635,000) $ 3,792,280 $ 4,844,000

Statement 7
Partll, Line 11
Page 1 of 1 Real Estate Investments



Meadows Foundation, Inc.
Other Investments

Form 990-PF, Part i, Line 13
December 31, 2001

EIN 75-6015322

Statement 8

Beginning Ending Ending

Description Book Value Book Value FMV
Limited Partnerships $ 84,236,948 3 101,089,607 112,081,878
Paintings 34,562 34,548 70,705
Anbque Fumiture 7.002 7,002 40,100
Sculptura 4 80O 4,800 5,000
Foreign Currency 2,115,577 4,115,365 4,115,365
Due To/From Brokers (1,369,727) 374,027 374,027

Totals $ 95,029,162 $ 105,625,349 116,687,075

Page 1 0of 1

Statement 8

Partll, Line 13
Other Investments



Meadows Foundation, Inc. Statement 9
Land, Buildings and Equipment
Form 990-PF, Part 1, Line 14
December 31, 2001
EIN 75-6015322
Accumulated Total
Description Cost Depreciation Book Value FMV
Fumiture & Fixtures $ 598,816 $ (536,536)  § 62,280 $ 62,280
Equipment 2,146,812 (1,755,952) 390,860 390,860
Totals $ 2,745,628 $ {2,292,488) $ 453,140 $ 453,140
Statement 9
Part ll, Line 14
Page 1 of 1 Land, Bulldings and Equipment



Meadows Foundation, Inc. Statement 10
Other Assets
Form 990-PF, Part Il, Line 15
December 31, 2001
EIN 75-6015322
Beginning Ending Ending

Description Book Value Book Value FMV
Program Related Investments $ 39,609,385 $ 36,869,173 3 36,869,173
Program Related Investment Loans 1,014,735 1,241,360 1,241,360
Deposits 18,000 16,448 16,448
Prepaid Excise Taxes 1,379,078 1,292,430 1,292,430

$ 42,021,208 $ 39,419,411 $ 39,419,411

Statement 10
Partll, Line 15
Page 1 of 1 Other Assets



Meadows Foundation, Inc. Statement 11
Other Liabilities

Form 990-PF, Part I, Line 22

December 31, 2001

EIN 75-6015322

Beginning Ending
Description Book Value Book Value
Minimum Pension Liability $ 350,312 $ 438,103
Deferred Taxes 820,086 17,335
Postretrement & Cther
Pension Costs Payable 1,026,502 1,256,119
$ 2,196,900 $ 1,711,557

Staterment 11
Part ll, Line 22
Page 1 of 1 Other biabilties



Meadows Foundation, Inc. Statement 12
Other Decreases in Net Assets or Fund Balances

Form 990-PF, Partlll, Line 5

December 31, 2001

EIN 75-6015322

Description Amount
Unrealized Loss on lnvestments $ 42426377
Total $ 42,426,317

Statement 12
Part lif, Line 5
Page t of 1 Other Decreases in Net Assets or Fund Balances



Meadows Foundation, ln.

Realzed Gains and Losses
Form 990-PF, Part IV, Line 1{a)
December 31, 2001

Statement 13

[ Trade Dats J Asget Description ~ ] Shares | Cash 1 _ Book Cost Gainlass |
/2012001 #HREORG CROSS TIMBERS NAME CHANGE TO XTQ ENE {1 300} 37 698 74 {13691 16) 24007 58
W2/2001  #HHREORG CROSS TIMBERS NAME CHANGE TO XTO ENE (1 300) 36 387 99 (13,453 44) 22,934 55

S//2001  MEREORG CROSS TIMBERS NAME CHANGE TO XTO ENE (2 200) 67077 76 (24,837 12) 42,240 64
5110/2001 ###RECRG CROSS TIMBERS NAME CHANGE TO XTO ENE {1 200) 33538 88 {12 418 56) 2112032
5/11/2001 M#REORG CROSS TIMBERS NAME CHANGE TO XTO ENE (1,200) 13535 88 {12349 82) 2118906
5M14/2001 #HREORG CROSS TIMBERS NAME CHANGE TO XTO ENE {1 300) 37 548 72 {12 138 78) 25,408 94
5M16/2001 #H#REORG CROSS TIMBERS NAME CHANGE TO XTO ENE (300) 8,939 94 (2 785 00) 6154 94
5/17/2001 ##REORG CROSS TIMBERS NAME CHANGE TO XTO ENE (800) 2381856 {7,426 67) 16 391 89
6/12/2001 #RCYPRESS SEMICONDUCTOR CORP COM SEE  SEC#2 (16 900) 381,416 87 (408 421 36) (25 004 48)
5/17/2001 ##FNMA 7 5 30 YEARS JUL DO NOT USE SEE SEC #33134 (450 000) 460,406 25 (458 783 09) 1,617 16
222001  ##RAYTHEON CO CL B COM STK (600) 1991333 {31547 79) {11 634 46)
2/23/2001 #REORG 15T UN NAME CHANGE TO WACHOVIA CORP 2 {2,500) 78 77236 {134 835 96) {56 063 60)

5%/2001  #REORG 1ST UN NAME CHANGE TO WACHOVIA CORP 2 (1 800) 53 800 58 {101 780 66) {47 890 10)
12102001 #REORG ADAC LABS INC CASH MERGER @18 5 EFF 1211 0 7 556 24 - 7 556 24
5/24/2001 #REORG ADR KOREA TELEGOM CORP N/C TO KT CORP (100) 2,506 49 (3.72373) (1217 24)
5/25/2001  #REORG ADR KOREA TELECOM CORP N/C TO KT CORP (700) 2,49207 (372373) {1,231 66)
22372001 #REORG AMERN GEN CORP STK MERGER TO  AMERN |} (550) 41520 11 {39 978 75) 155238
2/23/2001  #REORG AMERN HOME PRODUCTS N/C TO WYETH 2846! (2.070) 121 463 54 {101,819 20) 19 644 34
10/24/2001 #REORG AQUILA INC STKMERGER TQ  UTILICORP U (2 935) 60,154 83 (65 552 64) {5,357 81)
7N&/2001  #REORG CABLETRON SYSINC NNCTC  ENTERASYS b {3 300) 79050 17 (53,441 73) 25,608 44
7I6/2001  #REORG CABLETRON SYSINCNCTO  ENTERASYS b (1 100) 26 327 62 (17736 07) 8501 55
7/18/2001 #REORG CABLETRON SYSINGNNCTO ~ ENTERASYS P {5 000) 107,457 50 (81 105 00) 26,352 90
7/16/2001 #REORG CABLETRON SYSINCN/CTO  ENTERASYS $ (5 400} 118,420 74 (87 593 40) 30,827 34
7119/2001  ¥REORG CE SMITH RESDNTL RLTY STK MRGR TO ARCH (1 500) 7375254 {47 181 25) 2857129
7/20/2001  #REORG CE SMITH RESDNTL RLTY STK MRGR TO ARC} {1 400) 68,807 70 (41 895 00) 2691270
7/232001  ¥REORG CE SMITH RESONTL RLTY STK MRGR  TO ARCF {900) 44 316 32 {26 820 00) 17,496 32
7/24/2001 #REORG CE SMITH RESDNTL RLTY STK MRGR TO ARCFH (2 100) 102,938 58 {62 487 50) 40 471 08
7/25/2001 #REORG CE SMITH RESDNTL RLTY STK MRGR TO ARC}H {2,700) 132 694 63 {80,772 50) 5192213
7126/2001  #REORG CE SMITH RESONTL RLTY STK MRGR TO ARCH (2 200) 143 556 81 {86 832 50) 58,724 31
712712001 #REORG CE SMITH RESDNTL RLTY STK MRGR TO ARCFH (1,800) 89,538 01 {53 883 75) 35654 28
7r331/2001  #REORG CE SMITH RESDNTL RLTY STKMRGR TO ARCFH {300) 14,942.68 (9,090 00) 586268

8/4/2001 #REORG CE SMITH RESONTL RLTY STK MRGR TO ARCH {300) 14993 49 (9 090 00) 5903 49

&2/2001 #REORG CE SMITH RESDNTL RLTY STK MRGR TO ARCF {100) 5,031 87 {3 030 00) 200187
1110/2001 #REORG CERIDIAN CORP REV SPLT & N/C TO ARBITRON {3 000) 40,047 43 (76,154 80) (28 207 37)

1/4/2001  #REORG CHEVRON CORP N/C TO CHEVRONTEXACOCOF {600) 48 149 89 {49,602.74) {1,452 85)
17232001 #REORG CHEVRON CORP N/G TO CHEVRONTEXACOCOF {700) 55,541 53 (58,185 75) (2 644 22)
2/23/2001 #REORG CHEVRON CORP N/C TO CHEVRONTEXACOCOF {1 500} 12820177 (124,683 75) 360802
4/30/2001 #REORG CHEVRON CORP N/C TO CHEVRONTEXACOGOF (2,200) 212,955 31 (182 446 54) 30,508 77
2/23/2001  #REORG CONOCO INC CL B RECLASSIFICATION TO COM {2.000) 58 178 05 {53 654 80) 4,523 45
4/30/2001 #REORG CONOGO INC CL B RECLASSIFICATION TO COM {100) 3048 89 (2682.73) 367 18
152001 #REORG CONOCO INC RECLASSIFICATION TO COM CO! {300) 8654 T1 (B 555 63) 209908
2232001 #RECRG CONSOLIDATED STORES CORP N/C TO BIG LO {4 500) 59 12802 (98,890 50) (39 762 43)
4/20/200% #REQRG CONSOUDATED STORES CORP N/C TO BIG LO (2 200 2413319 {27 972.78) (3839 59)
42002001 #REORG CONSOLIDATED STORES CORP N/C TO BIG LO (3 200) 35 090 68 {40 687 68) (5 567 02)
472372001 #REORG CONSOLIDATED STORES CORP N/C TO BIG LO {# 500 49 398 64 (57 217 05) {7 820 41)
4/24/2001 #REOQRG CONSOUDATED STORES CORP N/C TO BIG LO (3 300} 3557149 {41 95017) (6 387 68)
9/24/2001 #REORG DISC AUTO PRTS CASH & STKMGR  ADVANCE {2,300) 3138153 (49 300 50) (17918 97)
9/24/2001 #REQRG DISC AUTO PRTS CASH & STK MGR  ADVANCE {6 000) B3 217 22 (99 673 25) (16 456 03)
21232001 #REORG FIRSTAR CORP NEW WIS STK MERGER TO US| {1,900) 43014 58 (44,903 27) (1888 71)
§152001  #REORG FOSTER WHEELER / A N/C TO FOSTE RWHEEL (13 200) 186,608 75 {203,004 90) {16 396 15)
5116/2001 #REORG FOSTER WHEELER / A N/C TO FOSTE R WHEEL {8 200) 108 188 38 {130 452 35) (22,275 99)
517/2001 #REORG FOSTER WHEELER / A N/C TO FOSTE R WHEEL {5 900) 83,078 30 (39 458 58) {16 382 28)
€/22/2001 #REORG GALILEC INTL INC CASH & STK  MERGER TO ( {2 100) 66,693 77 (49 994 70) 16 699 07
11/28/2001 #REORG GENESIS MICRCHP PLN OF REORG & STOF INC {350) 18,802 83 {15 207 50) 159513
5/30/2001  #REORG GLOBAL MARINE INC STK MERGER GLOBALS  (15,200) 373750 65 {432,285 33) {54 534 38)

6/1/2001 #REORG GLOBESPAN INC N/C TO GLOBESPAN VIRATA | {2.300) 31020 &7 (93 830 63) {62.809 96)

6/4/2001  #REDRG GLOBESPAN INC N/C TO GLOBESPAN VIRATA {2.200) 29919 44 (54 415 34) {34 495 90)

&/5/2001 #REORG GLOBESPAN INC N/C TO GLOBESPAN VIRATA | {500) 666017 (14,839 85) (7 979 68)

8/6/2001 #REORG GLOBESPAN INC N/C TO GLOBESPAN VIRATA | (400) 544865 (11711 88) {6 263 23)

6/7/2001 #REORG GLOBESPAN INC NC TO GLOBESPAN VIRATA! {800; 10,968 79 (23423 78) (12 453 §7)
81172001 #REORG GLOBESPAN INC N/C TO GLOBESPAN VIRATA | {200) 250279 {5.855 ) (3 353 15)
2152001  #REORG INGERSOLL RAND RECLASSIFICATION TOCL A (2870 11985229 {105,607 35) 14,244 94
2/23/2001 #REORG INGERSOLL RAND RECLASSIFICATION TOCLA {185) 8511486 (7 853 38) 653 08
322/2001 #REORG LITTON INDS INC CASH MERGER EFF 5/30M1 (8,500) 515,714 B9 (323293 75) 192 421 14
A22/2001  #¥REORG LITTON INDS INC CASH MERGER EFF 5/30/01 {700) 5552228 {36 522 50) 1899978
22,2001  #REORG LITTON INDS INC CASH MERGER EFF 5/30/01 {1,800) 142,881 23 (90,990 00) 5187123
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¥20r2001  #REQRG LOUIS & DREYFUS NAT GAS CORP CSH & STK N (800} 31,70238 {25 040 00) 2.662.38
972002001  #REQRG LOUIS & DREYFUS NAT GAS CORP CSH 8 5TK M (7 700} 298,134 05 {276 148 35) 2198570
97212001 #REORG LOUIS & DREYFUS NAT GAS CORP CSH & STK N {3,800) 145 448 64 (127 282.59) 1818705
92412001 #REORG LOUIS & DREYFUS NAT GAS CORP CSH & STK (3 900) 14993585 (132,287 06) 17 648 89
10/172001  #REORG LOUIS & DREYFUS NAT GAS CORP CSH & STK & {2 100) 8127274 {68,231 74) 15041 00
2/8/2001  #REORG MCN ENERGY GROUP INC CASH MERGER EFF § (5 060) 100 184 65 (115035 72) {14 851 07)
22172001 #REORG MEDPARTNERS INC NEW COMMN/C  CAREMAF 0 10854 77 - 10 994 77
Ve2001  #REORG MEDPARTNERS INC NEW COM N/C  CAREMAF ] 1,210 14 - 1210 14
212342001 #REORG MINN MNG & MFG N/C TQ 3MCO 2863512 EFF (600) 86 237 78 (48 091 40) 20 146 39
3142001 #REORG MINN MNG & MFG N/C TO 3M CO 2863512 EFF (5 500) 588,728 76 (451,267 50) 137 459 28
V2272001  #REORG MINN MNG & MFG N/C TO3M CO 2853512 EFF {2,000) 197,534 01 (155,620 00) 4191404
5/2212001 #REORG MINN MNG & MFG N/C TO3M CO 2883512 EFF {1,000) 121 462 94 (7 81000} 4365294
5232001 #REORG MINN MNG & MFG NC TQ 3MCO 2863512 EFF (500) 60 29263 (38 905 00) 2138763
5/24/2001 #REORG MINN MNG & MFG N/C TO3M CO 2863512 EFF {500) 59,724 20 (45,057 20) 14 667 00
5/25/2001 #REORG MINN MNG & MFG N/C TO3MCO 2863512 EFF {2.000) 238 480 44 (180,228 80) 58 23164
/272001 #REORG MINN MNG 8 MFG N/C TO 3MCO 2853512 EFF (730) 81330 16 (56 077 87} 2525229
10/5/2001  #REORG MINN MNG & MFG N/C TO 3MCO 2863512 EFF {50) 4954 33 (3 840 95) 111338
12111/2001 2REORG MINN MNG & MFG NNC TO 3MCO 2883512 EFF (140) 18229 71 (11399 87} 4,829 84
1114/2001  #RECRG MITCHELL ENRGY & DEV CRP CL A CSHSTK MR {1 800) 101 934 51 (59 275 08) 42659 83
V152001 #REORG MITCHELL ENRGY & DEV CRP CL A CSHSTK MR (2.900) 153 454 45 {95 319 45) 58 13500
92572001 #REORG MITCHELL ENRGY & DEV CRP CL A CSHSTK MR (5 100) 232,588 44 {238 971 33) {6 382.89)
9/25/2001 #RECQRG MITCHELL ENRGY & DEV CRP CL A CSHSTK MRr {1 500) 7222710 (52533 62) 19,693 57
12/19/2001 #REORG PRIZE ENERGY CORP CASH & STK MRGRTO MA (4,300) 97 62222 (91 912 50) 5709 72
12720/2001 #REORG PRIZE ENERGY CORP CASH & STK MRGRTO MA (3 700) 83 69305 (79 087 50) 460555
7112001 #REQRG RIGHTCHOICE MANGD CARE INC CSH & STK MF {3.000) 185 700 62 {148 200 0O} 47 500 92
1/18/2001 #REORG RIGHTCHOICE MANGD CARE INC CSH & STKMF  {11,700) 730,640 62 {442,750 29) 287,890 23
2232001  #REORG SANTAFE INTLCORP NC TO  GLOBALSANTI (700) 2627712 (23 842 00) 243512
82842001 #REQRG SEAGATE TECH CASH & STK MERGER TOESC 2 ] 2 55 - 98 55
8/20/2001 #REORG SEAGATE TECH CASH & STK MERGER TOESC 2 0 464 33 - 484 33
77242001 #REORG SENSORMATIC ELECTRONICS CORP STK MERC (2.900) 41,221 54 (62 239 51) (21,017 9N
7/24/2001 FREOCRG SENSORMATIC ELECTRONICS CORP STK MERC {3 100} 43,28554 (66,531 889) {23 235 g5)
8772001  #REORG SENSORMATIC ELECTRONICS CORP STKMERC (21,700} 498,432.38 {462.08% 18) 38 351 17
22012001 #REORG SPRINGS INDINC CL A CASH MER! (3,100) 136,034 00 (111,842 55) 24081 45
2732001 #REORG SUMMIT BANCORP STK MERGER TO  FLEETB( (550) 228325 (25 293 13) (3029 88)
2272001  #REORG SUMMIT BANCORP STKMERGER TO  FLEETR( {1,500) 60 980 91 (70 387 50) (9 408 59)
2Zu2001  #REQRG TEXACQ INC STK MERGERTO  CHEVRONTE {1 600) 102,224 58 (88 185 91) 14,038 67
252001 #REQRG TOSCO CORP STK MERGER TO PHILUPSPETRC (1 000) 39900 50 (33,063 90) 6683668
2872001 #REORG TOSCO CORP STK MERGER TO PHILLIPSPETRC {5,000} 200 354 31 {184 648 15) 35708 68
2772001 #REQRG TOSCQ CORP STK MERGER TO PHILLIPSPETRC {3 000) 123,295 88 {102 408 20) 20 886 68
2232001 #REORG US BANCORP DEL INC STK MERGER TO US BAM {1 700) 4831238 (38 352.00) 9980 38
21232001  #REORG USX-MARATHON GROUP NAME CHANGE TOMAI (800} 219925 (28 112.98) (591371
47302001 #REORG USX-MARATHON GROUP NAME CHANGE TOMAI {2 300) 73450 54 {80 824 78) (7 365 22)
118/2001 #REORG UTI ENERGY CORP STK MERGER TO  PATTERS (8 400) 223,097 38 {178 11597 46 981 41
152001  #REORG UTI ENERGY CORP STK MERGER TO  PATTERS (4 700} 157 906 73 {100 873 28) 5703345
3/16/2001 #REORG UTIENERGY CORP STK MERGER TO PATTERS (1.800) 62,489 91 (38,298 25) 26,173 68
¥1&/2001 #REORG UTIENERGY CORP STK MERGER TQ PATTERS (2,000) 63,610 47 {38,521 50) 27 088 87
2/116/2001 #REORG VENATOR GROUP INC N/C TO FOOT  LOCKERI| {4 500) 80 839 34 {40 708 80) 3113054
9/27/2001 #REORG VENATOR GROUP INC NC TO FOOT LOCKER | (6 600) 58 889 43 (72,908 24) 26.083 19
10/30/2001 #REORG VENATOR GROUP INC N/C TO FOOT LOCKER | (8,800} 95,628 60 (75115 52) 2051308
2292001 #REORG WACHOVIA CO STK MRGR TO WCHVA CO NEW {500) 31 693 94 (29 373715) 232018
TNZ2001 #REORG WACHOVIA CO STK MRGR TO WCHVA CO NEW (550) 38080 72 (3231113) 5769 58
11/14/2001 #REORG WACHOVIA CORP CASH MERGER EFF  11/28/0 {1 650) 79200 . 79200
8/6/2001  $REORGMINIMED INC CASH MERGER EFF  £/28/01 {1,200) 56,038 13 (75 450 00) (18 411 87y
8772001  #REORGMINIMED INC CASH MERGER EFF 872801 {1 0CO0) 45,748 44 (62,875 00) {16,128 56)
6/11/2001 #REQRG/MINIMED INC CASH MERGER EFF  &/28/1 (300) 1399369 (18 882.50) (4 868 81)
8/11/2001 #REORG/MINIMED INC CASH MERGER EFF 82801 (300) 13,870 53 (18 862 50) (4 832 97)
&12/2001 #REORGMINIMED INC CASH MERGER EFF  &/28/01 {400) 18,858 17 (25,150 00} (8,493 83)
6/13/2001 YREORG/MINIMED INC CASH MERGER EFF  8/28/01 (900) 41,904 4 {56 887 50) (14 892 56)
6/14/2001 #REQRGMINIMED INC CASH MERGER EFF 8728001 (400} 18 656 37 (25.750 00) {7093 63)
6/14/2001 H#REORGMINIMED INC CASH MERGER EFF  a/28/01 (800) 37.299 55 (51,500 00) {14 200 45)
152001 #REORG/MINIMED INC CASH MERGER EFF  &/28/1 {800) 3728323 {51,500 00) {14,216 77)
6/18/2001 #REORGMINIMED INC CASH MERGER EFF  8/28001 (200} 831368 (12,875 00) {3 581 32)
6/20/2001 #REORG/MINIMED INC CASH MERGER EFF /2801 (200) 935788 (12875 00) (351732)
6/20/2001 #REORGMINIMED INC CASH MERGER EFF /2801 {300) 14 089 54 (18 312.50) (5 222 08)
&/21/2001  #REORGMINIMED INC CASH MERGER EFF  &/28/01 (200) 41968 (12 875 00) (3455 32)
67252001 H#REORGMINIMED INC CASH MERGER EFF  &/28/01 (100} 4,704 84 (6,437 50) (1732 66)

Statement 13

Part IV, Line 1(a)

Page 20f 83 Captal Gains and Losses



Meadows Foundation, !’

Realized Gains and Losses
Form 990-PF, Part IV, Line 1(a)
Decembaer 31, 2001

Statement 13

[ Trade Date | Asset Description | Shares | Cash Book Cost Galnlloxa |
6/2872001  AREQRGMINIMED INC CASH MERGER EFF {400) 18 807 37 {25,750 00) (6 942.63)
162001 #REOQRGWESTPORT RES CORP STK MERGER TQ WEST {11,600) 254 761 12 {180 366 28) 74 304 84
V20/2001 #REORGWESTPORT RES CORP STK MERGER TQO WEST (900} 18 884 24 (15057 27) 3g26 97
6142001 SREURG/WESTPORT RES CORP STK MERGER TO WEST (700) 16 284 25 (11 72n 457304
6/20/2001 #REQCRGMAWESTPORT RES CORP STK MERGER TO WEST {900) 20 587 55 {15057 2T 5510 28
6/20/200% #REORG/WESTPORT RES CORP STX MERGER TO WEST (800) 15999 14 (13384 24) 261490

71212000  #REORG/WESTPORT RES CORP STK MERGER TO WEST {6 500} 131003 12 {112 878 20) 18 124 92
7/9/2001 #REORG/WESTPORT RES CORP STK MERGER TO WEST (300) 807359 (5 396 25) 677 34
7M16/2001 #REORGMWESTPORT RES CORP STK MERGER TO WEST {300) 644078 {5,306 25) 1044 53
152001 #REORG/WESTPORT RES CORP STK MERGER TO WEST (200) 417210 {3.597 50) 574 60
8D #REQRGWESTPORT RES CORP STK MERGER TO WEST (700) 14,2682.51 (12.591 25) 167128
SB/2001 15T HLTH GROUP CCRP COM {1.800) 83 802 85 (56 896 84) 27 208 02
5/5/2001 15T HLTH GROUP CORP COM (700) 36 438 12 (25,937 66) 10,500 48
1562001 3COM CORP COMMON STOCK (2,400} 21,749 27 (15 118 93) 663234
2232001 5TH 3RD BANCORP COM (700) 37 800 48 {33 810 00) 3990 48
5%/2001  5TH 3RD BANCORP COM {450) 2415519 (21,735 00) 242019
10/31/2001  5TH 3RD BANCCORP COM {2,550) 144 707 87 {125,325 00) 19,382 67
91172001  AALBERTS INDS EUR1 {3,238) 64,794 76 {67 704 28) {2909 52)
91372001  AALBERTS INDS EUR? {3 544) 63,000 37 (73 891 56) (0,891 18)
91472001 AALBERTS INDS EUR1 {4 022) 69 982 11 (82,481 71) {12 499 60)
9172001 AALBERTS INDS EUR1 (14 091) 213089 B8 (288,165 41) (70 075 53)
B8/1/2001  AALBERTS INDS NLGO 10{STK DIV 17/7/2001) (49} 18 30 - 18 30
21232001 ABBOTT LAB COM {1 970) 95 108 42 (59,923 88) 35,184 56
5/11/2001  ABBOTT LAB COM {650} 3198543 (21 997 74) 9987 69
2/20r2001  ABERCROMBIE & FITCHCOCL A (7 400) 207 794 08 (165,303 68) 42,491 00
772001  ABERCROMBIE & FITCHCOCLA (6 200) 252,799 04 (138 974 92) 115824 12
11282001 ABGENIX INC COM (250) 887070 (7 375 00) 1504 70
9/20/2001 ABN AMRO STOCK DIVIDEND (09/2001) {25) 544 - 544
101272007 ABN-AMRO HLDGS NV EURO 568 (2,200) 34,100 o4 (48 853 75} (14 662 81)
10/19/2001 ABN-AMRO HLDGS NV EURD 50 {2,800) 42 001 27 {82 177 48) (20,176 22}
10232001  ABN-AMRO HLDGS NV EURQ 58 (2.900) 43 44598 {94,268 12) {20 952.14)
712572000 ABN-AMRO HLDGS NV NLG1 25(STK DiV 31/501) (23} 7 80 - 780
2972001 ACTION PERFORMANCE COS INC COM {4,400) 25,948 12 (109,735 56) (83 787 44)
2/232001 ACTION PERFORMANCE COS INC COM {7.300) 39810 41 (188 892 67) (147 073 28)
4212001 ACTION PERFORMANCE COS INC COM (400) 441913 {10,573 56) {6 154 43)
4/5/2001  ACTION PERFORMANCE COS INC COM {500) 9 897 50 {23,790 51) {13883 01)
41172001  ACTION PERFORMANCE COS INC COM {600) 703158 (15,860 34) (8,828 78}
4122001 ACTION PERFORMANCE COS INC COM (800) 9,469 60 (21147 12) (11 677 52)
41772001 ACTION PERFORMANCE COS INC COM (1 100) 13650 54 (29 077 29) {15 426 75)
411872001  ACTION PERFORMANCE COS INC COM {4 000) 55,274 15 (91,820 70) {38 546 55)
4720/2001  ACTION PERFORMANCE CQS INC COM {1 100) 16,828 43 (23,975 16) {7 145 73)
42072001  ACTION PERFORMANCE COS INC COM (700) 10,716 64 {15 256 82) {4 540 28)
472472001  ACTION PERFORMANCE COS INC COM {800) 11839 69 (16,984 07) {5,344 33)
47252001  ACTION PERFORMANCE COS INC COM (300) 4184 38 (B 344 79) (2,159 93)
572372001 ACTION PERFORMANCE COS INC COM {600) 1087703 {12 567 21} {1 690 18)
52001 ACTION PERFORMANCE COS INC COM {2,100) 40 885 21 (37 841 94) 3.043 27
&/6/2001  ACTION PERFORMANCE COS INC COM (700) 1367754 (10 073 98) 3,603 568
@/ar2001  ACTION PERFORMANCE COS INC COM (700) 18 260 45 {10 073 88) 6,185 47
62002001  ACTION PERFORMANCE COS INC COM {1 300) 3t11927 (18 708 82) 12410 45
6/2172001  ACTION PERFORMANCE COS INC COM {1 100) 27 055 B0 {15 830 54} 11 22538
&/20/2001  ACTION PERFORMANCE COS INC COM (1,200} 2371280 (17 269 68) 12,443 12
71202001 ACTION PERFORMANCE COS INC COM {500) 12 604 82 (7 195 70) 5 408 92
7232001 ACTION PERFORMANCE COS INC COM (700) 17 668 02 {10 073 98) 759294
7/25/2001  ACTION PERFORMANCE COS INC COM (800) 14985 09 (8,634 B4) 635115
/872001  ACTION PERFORMANCE COS INC COM (2.100) 48 316 65 {30 221 94) 7808471
/972001  ACTICN PERFORMANCE COS INC COM (800) 18 438 90 (11,513 12) 692378
8/12:2001 ACTION PERFORMANCE COS INC COM {80C) 21,347 28 {12 852 26} 8 395 02
142001 ACTION PERFORMANCE COS INC COM (1134) 26 990 67 {16 341 69) 10,648 98
8152001  ACTION PERFORMANCE COS INC COM {1 200) 28,588 00 (13 095 00) 15 471 00
8/22/2001 ACTION PERFORMANCE COS INC COM {300} 8,880 58 (2921 64) 363802
87242001 ACTION PERFORMANCE COS INC COM (2.100) 4821858 (20 438 41) 27,780 17
10/18/2007  ACTION PERFORMANCE COS INC COM (1 400) 33750 50 (14 188 17} 19573 42
11712001 ACTION PERFORMANCE COS INC COM {1,700) 45,140 46 (17 848 43) 27 254 03
1182001 ACTION PERFORMANCE COS INC COM {1 100} 3t o901 (11 174 45) 19916 55
11/8/2001  ACTION PERFORMANCE COS INC COM (700) 19934 21 (7 349 44) 12584 77
114/2007 ACTION PERFORMANCE COS INC COM {800) 2287155 {8 039 78) 1483179
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12/3/2001  ACTION PERFORMANCE COS INC COM (1,600) 52 561 60 (16 079 52) 36 432,08
1210/2001  ACTION PERFORMANCE COS INC COM (1 400} 48 587 92 (14 069 58) 32518 34
121772001  ACTION PERFORMANCE COS INC COM (1 100) 38,124 72 {11054 67) 2707005
223/2001  ADC TELECOMMUNICATIONS INC COM (1 000) 11,249 62 {40,937 50} (20 647 88)
2726/2001  ADC TELECOMMUNICATIONS INC COM (1 000) 11,990 60 {40,937 50} (28 937 90)
117212001 ADC TELECOMMUNICATIONS INC COM {6 770) 20822 60 {186 737 37) {158 114 77)
12772001 ADC TELECOMMUNICATIONS INC COM (230) 124195 (3 899 93} (2 657 98)
11/7/2001  ADOBE SYS INC COM (870} 2527265 {25 467 08) (194 43)
1/19/2001  ADR BP P L C FORMERLY BP AMOCO P L C TO 05/ SPONS {200} 10137 68 (10 798 17) (661 51)
2Z¥2001 ADR BP P L C FORMERLY BP AMOCO P L C TO 05/ SPONS {100) 481383 {5.399 59) (505 78)
12/18/2001 ADR DEUTSCHE TELEKOM AG ISIN # US25156861054 (3 755) 63457 37 (65,457 91) (2.000 54)
121712001 ADR ERICSSON L M TEL CO CL B SER 10 NEW (200) 5,338 82 (4 B4T 31) 489 51
516/2001  ADR INFINEON TECHNOLOGIES AG SPONSORED ADR AL {100} 357691 (6 132.70) (2.155 79)
§/17/2001  ADR INFINEON TECHNOLOGIES AG SPONSORED ADR Al {100} 398397 (6 222 35) {2.228 38)
52172001  ADR INFINEON TECHNOLOGIES AG SPONSORED ADR Al (100) 408003 (6 222.35) (214232)
52212001 ADR INFINEON TECHNOLOGIES AG SPONSORED ADR AL (600) 2471917 {34 378 70) (9 657 53)
5/22/2001  ADR INFINEON TECHNOLOGIES AG SPONSORED ADR Al (100) 395329 {6 222 35) (2 269 06}
11/82001  ADR INFINEON TECHNGLOGIES AG SPONSORED ADR Af {200) 381517 (12.016 04} (8 200 87)
11/1372001  ADR INFINEON TECHNOLOGIES AG SPONSORED ADR AL {800) 11188 04 (49 896 38) (38 698 32)
1172372001 ADR INFINEON TECHNOLOGIES AG SPONSORED ADR Al (400) 7877 64 (34,871 60) {26,993 96)
91712001  ADR LUXOTTICA GROUP S P A SPONSORED ADR {26 750) 339 908 92 (355 817 80) {15.908 88)
9182001 ADR LUXOTTICA GROUP 5 P A SPONSORED ADR (26 750) 256 568 26 {355,817 80) 750 48
1192001  ADR NOKIA CORP SPONSORED ADR {3,650) 146021 77 {150,056 81) {4 034 B84)
272372001  ADR NOKIA CORP SPONSCRED ADR (150) 318439 (6 168 71) {2.982.32)
/2372001  ADR NOKLA CORP SPONSORED ADR (1 400) 24 926 02 (57 555 96) {32 629 B4)
10182001 ADR SAP AKTIENGESELLSCHAFT SPONSORED ADR @70) 19 480 34 (20,313 67) (9833 33)
1122001 ADR STMICROELECTRONICS NV SHS-NY  REGISTRY (200) 873272 {11218 79) {2 484 07)
1M7/2001  ADR STMICROELECTRONICS NV SHS-NY  REGISTRY (300) 1312308 (16 825 18) {3702.10)
2Z¥2001  ADR STMICROELECTRONICS NV SHS-NY  REGISTRY (510) 17 504 41 (8 440 57) 9,153 84
€/2172001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 {000} 18,921 23 (51 401 70) (34 480 47)
6/2212001  ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 (100) 1,872.93 (5 711 30) (3 838 37)
Q2672001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 (1 100) 14975 11 {62,824 20) (47,849 19)
6/27/2001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUSE740 (1 400) 19527 10 {79 958 20) (60 431 10}
@/28/2001  ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 {2 800) 40 02550 {159,916 40) (119 890 84)
&/6/2001  ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 {1.100) 17 49337 (82 824 30) {45,330 93)
712001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUSE740 (2.100) 32,529 17 {119 937 30) {87 408 13)
/872001 ADR TAIWAN SEMICONDUCTOR MFG GO LTD ISINUSS740 (800) 957027 (34 267 80) {24 688 53)
8/8/2001 ADR TAIWAN SEMICONDUCTOR MFG GO LTD ISINUS8740 {1.200) 18 657 09 (68 535 80) (49 878 51)
2172001  ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 {1,100) 15,731 89 (62,824 30) (47 09241)
82212001 ADR TAWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 (1,300) 14,456 15 {62,824 30) (48 368 15)
&ZW2001  ADR TAIWAN SEMICONDUGCTOR MFG CO LTD (SINUS8740 (1 900) 2355123 {108,514 70) (B4 963 47}
&24/2001  ADR TARWAN SEMICONDUCTOR MFG CO LTD 1SINUS8740 {800) 9 587 83 (45 680 40) (38 122 57)
/272001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 (700) 54120 (39979 10) (31437 71)
/2772001 ADR TAIWAN SEMICONDUCTOR MFG GO LTD ISINUSS740 (1 000) 12,158 60 {57,113 00) (44,354 31)
82772001 ADR TAMWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 (100) 1,197 96 (5711 30) 451334}
&28/2001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 {1,400 17,393 71 (79 958 20) (62,564 48)
8/2072001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 (1,300) 18,428 50 (74,248 90) (57 820 00)
8/30/2001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUSE740 (200) 2479 88 (11,422.60) (8942 71)
10/30/2001  ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 (8 010) 75 744 50 {95,639 44) {19 894 84)
11/28/200t  ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUS8740 {1 900) 2977352 (108,514 70} (78 741 18)
1172972001  ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUSa740 {1,700) 26,517 24 (97 092 10) (70 574 86)
11/29/2001 ADR TAIWAN SEMICONDUCTOR MFG CO LTD ISINUSSE740 {300) 482538 {17.133 90) (12,308 54)
5/8/2001  ADR TELEFONICA S A SPONSORED () 1360 (18 32) (283)
10/26/2001 ADR TELEFONICA § A SPONSORED {1.910) 70 345 05 (67 145 67) 3,199 38
6/19/2001 ADR TELEFONOS DE MEX 5 A SPONSORED ADR REPST( (4.470) 147,236 88 {160 571 34} {13 334 48)
1242001  ADR UNILEVER N V NY SHS NEW (300) 18730 44 {18 088 37} {1,346 93)
172372001 ADR VODAFONE GROUP PLC NEW SPONSORED ADR {4.795) 159,835 07 {176 633 08) {17 053 01)
/2712001 ADR VODAFONE GROUP PLC NEW SPONSORED ADR {1 600) 13 678 B7 (33 163 00) 510 87
104972001 ADR VODAFONE GROUP PLC NEW SPONSORED ADR (1,440) 3347053 (29 851 20) 3161933
10102001 ADR VODAFONE GROUP PLC NEW SPONSORED ADR {1 D05} 46 537 50 (40 016 80) 652079
1011172001  ADR VODAFONE GROUP PLC NEW SPONSORED ADR (2470) 57,376 18 {51,967 57) 5408 61
10/12/2001  ADR VODAFONE GROUP PLC NEW SPONSORED ADR {2.260) 52,751 55 (49 653 22) 3,088 33
10/1972001  ADR VODAFONE GROUP PLC NEW SPONSORED ADR {1 535) 35,853 01 (35 683 53) (3052)
10/25/2001  ADR VODAFONE GROUP PLC NEW SPONSORED ADR (1 385) 3167389 (32,196 54) {522 65)
8/172001  ADVANCED FIBRE COMMUNICATIONS INC COM (5.900) 107 384 53 {84 724 00) 22,660 63
&/14/2001  ADVANCED FIBRE COMMUNICATIONS INC COM {5 800) 115126 18 {83 288 00) 3183816
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G201 ADVANCED FIBRE COMMUNICATIONS iNC COM (8,300} 158,321 48 {122 578 54) 36 744 04
/152001  ADVANCED FIBRE COMMUNICATIONS INC COM {6,900) 13271776 (103 986 48) 2873128
22372001 ADVANCED MICRO DEVICES INC COM (800} 17 359 42 (32 408 69) (15 049 27)
11722001 ADVANCED MICRQO DEVICES INC COM (2 140) 28 087 53 (84 813 56) (68,746 03)
127712001 ADVANCED MICRO DEVICES INC COM {300) 537582 {13291 62) (7 915 BO)
10/4r2001  AEGON N V EUR12{STK DIV 14/9/2001) (3n 1222 - 1222
92472001 AEGON NV EURD 12(ST DIV 25/5/2001) (39} 1172 - 1172
512212001 AEON COLTD Y50 {1,000} 22,744 20 (14 893 49) 7.850 T
6/21/2001 AEON COLTD Y50 {1,000} 22,08570 (14 893 48) 719222
2001 AEONCOLTD Y50 (1 000} 2240872 (14 893 449) 751323
7/4/2001  AEON COLTD Y50 {1.000) 22,586 76 (14,893 48) 769328
7/9/2001  AEON COLTD Y50 {1 000} 2197207 {14 893 49) 7078 58
3/9/2000  AEROFLEX INC COM {4 000} 43084 58 (59 879 96) (56 795 40)
V122001 AERQFLEX INC COM {9.100) 82064 70 (248,599 34) (166 834 G4)
2/232001 AES CORP COM (930) 51,149 59 (46 811 03) 4,338 56
71112001 AES CORP COM {1 980) B2.876 88 (114 397 08) {31 520 22)
8/177/2001 AES CORP COM {1,460) 49,563 44 (77.719 29) (28 155 95)
10/2r2001  AES CORP COM {2610} 32,269 73 {129 830 65) (97 560 92)
11/2/2001  AES CORP COM {1 595) 2152318 (77 17268) (55,649 52)
4/20/2001 AETHER SYSTEMS INC COM (1.400) 22,384 67 (87,237 50) (64,872.83)
42372001 AETHER SYSTEMS INC COM {1 500) 19,631 88 (105,843 75) {36 011 87)
4/24/2001 AETHER SYSTEMS INC COM (2.000) 27,000 49 (103919 63) {76 919 14)
412572001 AETHER SYSTEMS INC COM (800} 10,932.99 (32,262.08) (21 229 09)
426/2001  AETHER SYSTEMS INC COM {900) 12,440 91 {38 294 84) {23 853 93)
42712001 AETHER SYSTEMS INC COM {400} 5 365 08 (14 459 BE) (9,094 80)
22342001 AFFYMETRIX INC OC-CAP STK {70) 3814 87 (5171 25) {1356 38)
6/5/2001 AFFYMETRIX INC OC-CAP STK (380) 18,895 37 (28,072 50) (9 377 13)
61212001  AFFYMETRIX INC OC-CAP STK {100) 2674 67 {6 431 25) {3 756 58)
81272001  AFFYMETRIX INC OC-CAP STK (1 100) 28 407 B4 {70 743 75) {41 335 91)
632001 AFFYMETRIX INC OC-CAP STK {2,000) 52,712.64 (134,418 75) (81 708 11)
6/14/2001  AFFYMETRILX INC OC-CAP STK (1,400} 3384233 {89 050 00) (65 207 €7)
10/26/2001 AFFYMETRIX INC OC-CAP STK (290} 8,737 40 {18,993 75) (10 258 35}
2/23/2001  AFLAC INC COM {250} 1441201 (15 720 00) {1317 99)
1730/2001 AGA FOODSERVICE GP ORD GBPO 25 (232.000) 802605 53 (711 039 68) 91,955 85
11712001 AGILE SOFTWARE CORP DEL COM {3 300) 48,375 68 {33,613 75) 127619
1114/2001  AGILE SOFTWARE CORP DEL COM (1300 20821982 (12,811 11) 801081
11152001 AGILE SOFTWARE CORP DEL COM (100) 137465 (985 47) 380 48
1171672001 AGILE SOFTWARE CORFP DEL COM (350) 5008 72 {3 547 69) 1,461 03
21232001 AGILENT TECHNOLOGIES INC COM (350} 12,683 57 (16 804 09) {4 120 52)
5/18/2001  AGILENT TECHNQLOGIES INC COM {2,000} 76 157 45 (96 023 40) {19 865 95)
S/20/2001  AIFUL CORP JPYS0 {3 200} 288 707 58 - 288,707 58
1072472001 AIR NEW ZEALAND BNPV(NON NZ RESIDENTS) {254 633) 32343 90 (260 511 77) {228 167 87)
10/252001  AIR NEW ZEALAND B'NPV(NON NZ RESIDENTS) (185 381) 23141 31 (142 423 30) (119.281 98)
27232001 AIR PROD & CHEM INC COM (600) 2243325 {28 597 15} {4 163 90}
2232001 ALBERTSON S INC CCM {1,000) 28,398 05 (57 388 89) (28,958 84)
4/5/2001  ALBERTSON S INC COM {500) 14989 50 (26 645 85) (11 678 35)
4/2472001 ALBERTSON S INC COM {2.900) 89,885 00 (125 279 14) (35614 14)
1126/2001  ALCAN INC COM STK (CAN QUOTE) {100} 3,507 70 {3110 82) 39708
1/29/2001  ALCAN INC COM STK {CAN QUOTE) (200) 6,973 40 (6,221 24) 752 16
12072001 ALCAN INC COM STK (CAN QUOTE) {600} 2132095 {18 663 73) 2668 22
1/31/2001  ALCAN INC COM STK (CAN QUOTE) {600) 21,591 12 (13 683 73) 2927 39
2172001 ALCANINC COM STK (CAN QUOTE) (300) 10,887 09 {9,244 90) 1,642 19
41122001 ALCAN INC COM STK (CAN QUOTE) (300) 12,443 B0 (8070 97) 337283
418/2001  ALCAN INC COM STK (CAN QUOTE) {300) 12270 49 (5 070 97) 319952
4/17/2001  ALCAN INC COM STK (CAN QUOTE) (200} 50488 35 {6 047 31) 2041 04
/2312001 ALCAN INC COM STK (CAN QUOTE) (300) 13,818 B4 (0 070 97) 4,747 87
2472001 ALCAN INC COM STK {CAN QUOTE) {2 000) 89 924 83 (60,856 65) 29 268 24
SV20/2001  ALCAN INC COM 5TK (CAN QUOTE) {500) 2243295 (15 169 59) 726335
§/3172001  ALCAN INC COM STK (CAN QUOTE) (400} 17,971 48 (11 800 98) 608048
6/1/2001  ALCAN INC COM STK {CAN QUOTE) (100) 4500 07 (2972.74) 152733
2/2172001  ALCATEL EUR2 SERA" (5 785) 24183852 (250,930 98} {9 094 48)
212172001 ALCATEL EUR2 SER'A" (5 700) 235 841 89 (251,238 18) {14 398 29)
2232001 ALCATEL EUR2 SERA’ {5,264) 205930 61 (250 332 22) (44 401 61)
42212001 ALCATEL EUR2 SER'A' (15,486) 516 688 77 {771,387 59) (254,698 82)
11912001  ALCOA INC 7 375 DUE 08-01-2010BEO {400,000} 433048 00 (405 276 00) 2777200
2/23/2001  ALCOA INC COM STK (2,950) 102,863 06 (50 421 11) 52441495
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12202001  ALCOA INC COM STK (4 200) 148,173 05 (74 102.58) 74 070 47
91172001 ALLIANZ AG NPV(REGDXVINKULIERT) {2 548) 618 514 05 (877 120 53) {258 606 48)
91132001  ALLIANZ AG NPV{REGDXVINKULIERT) {1 700} 361299 29 (554 178 22) {192,876 93)
22001 ALLSTATE CORP COM {1,700 67 470 74 {55 726 00) 11744 74
412472001  ALLSTATE CORP COM {3 500) 148 380 O4 (136 587 30) 1177224
41252001  ALLSTATE CORP COM {4 500) 183,147 03 {128,182.50) 54 984 53
THA2001  ALLSTATE CORP COM {2 500) 106 €48 68 {69 881 25) 36 767 43
TI9/2001  ALLSTATE CORP COM (9 500) 357 959 45 (244 123 45) 113838 00

27812004 ALLTEL CORP COM ISIN 8150200201037 {1,300) 78 364 05 {89 043 40) (12 679 35)
22352001 ALLTEL CORP COM ISIN #U50200391037 (240) 12.581 18 {15374 40y (2813 22)
7/9r2001  ALLTEL CORP COM ISIN #JS0200391037 (1 870) 112177 55 (118,236 25) {6038 70)
/52001 ALLTEL CORP COM ISIN #US0200291037 {1 540) 111,427 36 {110 882 45) 544 91
1/2/2001  ALTERA CORP COM {2.500) 64 550 09 (74 460 69) {5,870 60)
22342001 ALTERA CORP COM (500) 13,030 81 (27 175 35) (14 144 54)
12712001 ALTERA CORP COM (300} 7,547 74 {16 305 21) {8757 47
6/20/2001  ALTRAN TECHNOLOGIE EURQ 50 {2 838) 146,242 68 (151 326 05) {2,083 37)
6r21/2004  ALTRAN TECHNOLOGIE EURG 50 (4,726) 243,965 18 (250 333 22) (6 3688 04)
81172001  ALTRAN TECHNOLOGIE EURD 50 (8 .881) 388,688 87 (455 428 75) (66 759 88)
911372001  ALTRAN TECHNOLOGIE EURD 50 {18,588) £93 140 43 {1085 861 05) (372 72062)
10/29/2001  AMAZON COM INC COM {2,500) 18177 39 {64 BA3 75) (46 665 36)
1073072001  AMAZON COM INC COM (8 100) 40 007 34 {155 593 1%) {115,588 41)
10/31/2001 AMAZON COM INC COM (2 700) 18 085 07 {67 500 00) (49 414 83)
211472001  AMBAC FNCL GROUP COM STK {1 000} 60 789 37 {38,550 27) 24,239 10
5/22/2001  AMBAC FNCL GROUP COM 5TK {2 000) 114,084 19 {73 100 53) 4098368
9/117/2001  AMBAC FNCL GROUP COM STK {4 500) 244,728 38 (164 476 20) 80 252,18
10/26/2001  AMDOCS ORD GBFU 01 {2,405) 66,085 02 {70 603 4d) (1 768 42)
1171972001  AMDOCS ORD GEBPD 01 {3 225) 108 18288 (91,570 57) 18 592.31
22352001 AMER ELEC PWR CO INC COM (600) 2828505 (25,081 26) 318379
5/18/2001 AMER ELEC PWR CO INC COM (1810) 9375877 (79 84201) 1391678
€/21/2001 AMER ELEC PWR CO INC COM (1,855) 88737 61 (82 383 50) 835371
9/27/2001 AMER ELEC PWR CO INC COM (1340) 58 535 94 (60,844 T1) (2308 77)
11/1/2001  AMER ELEC PWR CO INC COM {300) 12,707 B4 {13 621 95) {914 11)
126812001  AMER ELEC PWR CO INC COM (750) 31,221 45 (34 054 88) (2833 43)
2232001  AMER EXPRESS CO COM (2.800) 125,547 80 {101 83417) 2371383
232001  AMER INTL GROUP INC COM {4,600) 371621 80 (240 149 00) 131 472 60
9/19r2001  AMER INTL GROUP INC COM () 772 (5 28) 2.48
212372001  AMERADA HESS CORP COM {300) 2154228 (18 115 18) 5427 10
4730/2001 AMERADA HESS CORP COM (900) 7864909 (47,888 73) 3096238
o201  AMEREN CORP COM {290} 39 808 27 (40 795 B2) {1 187 45)
11/5/2001  AMERICAN TOWER CORP CL A {900) 9,719 87 {30 509 37 (20 789 70)
11/6/2001 AMERICAN TOWER CORP CL A (4 200) MT2821 (142,377 08) {107 548 85)
11/2/2001 AMERICAN TOWER CORP CL A (1,400} 8,859 00 (47,459 02) {38 570 02)
11/9/2001  AMERICAN TOWER CORP CL A {4 300) 27 852 37 (149,478 59) {121 826 22)
111202001  AMERICAN TOWER CORP CL A {3 300) 20,757 82 (115,269 99) (94,512 37)
1742001 AMERN ITALIAN PASTACOCL A {4,500) 125 4680 31 (75,035 25) 50 42508
1/24r2001  AMERN ITALIAN PASTACOCL A (1 700) 47,513 41 {28 321 T5) 19,191 68
/2672001  AMERN ITALAN PASTA CO CL A (2 800) 72,089 44 (43,030 00) 29 950 44
1/26/2001  AMERN [TALIAN PASTACOCL A (3 400} 97 669 55 (56,393 28) 41276 27
5/22/2001 AMERN ITALIAN PASTACOCL A {5 000) 179031 02 {84 128 30) 94 504 72
5232001  AMERN ITAUAN PASTACOCL A {900) 31,948 47 (20 002 32) 11,947 15
6/7/2001  AMERN ITALIAN PASTA COCL A {200) 8,000 73 (4 444 98) 3,564 77
V52001  AMERN ITALIAN PASTA COCL A {700} 32,109 87 {15 557 36) 16 852,31
9/8/2001  AMERN ITALIAN PASTACOCL A {1 000) 45 408 68 (22,224 80) 23181 68
21472001  AMERN STD COS INC DEL COM {1,500} 84,857 17 {70 521 30) 14 13587
2152001 AMERN STD COS INC DEL COM (2.000) 112,08202 (34 028 40) 1865362
3M14/2001 AMERN STD COS INC DEL COM {1 500 88 544 45 (70,797 74) 15848 71
&/22/2001  AMERN STD COS INC DEL COM {1 500} a7 361 15 {89 703 77 27 657 38
5/23/2001 AMERN STD COS INC DEL COM (1000) 65 158 52 (44 815 00) 20 543 52
5/24/2001 AMERN STD COS INC DEL COM {1 500) 97 BOD 63 (68 922.50) 30,878 13
5/25/2001 AMERN 5TD COS INC DEL COM {1,500} 98,113 22 (71 104 10) 27009 12
§/25/2001  AMERN STO COS INC DEL COM (1 500) 68 520 48 (73 194 90) 25,325 58
53072001  AMERN STD COS INC DEL COM (500) 32701 40 (24,398 30) 8303 10
/1172001 AMERN STD COS INC DEL COM (1 500} 92331 38 (67.25% 50) 25079 88
71132001  AMERN STD COS INC DEL COM {1,000) 59 542 41 (36,908 80) 22 83261
71772001 AMERN STD COS INC DEL COM {3 500) 206 180 57 {129 184 30) 76 990 27
232001 AMGEN INC COM {1,200) 89 168 27 (33,511 19 55 656 48
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/112001  AMGEN INC COM {500) 30 285 99 (13 484 03) 16 804 96
272001  AMR CORP COM (600) 19,091 36 {21 464 93) (2,373 57}
2232001 ANADARKO PETRO CORP COM {1 400) 85 84 99 (47 203 08) 4186819
47302001  ANADARKO PETRO CORP COM {400} 2581221 (13,486 59) 12 325862
V52001 ANALOG DEVICES INC COM {2,350) 110 532 08 (199,973 88) {89 441 80)
22¥2001  ANALOG DEVICES INC COM (200) 8 844 70 {18 441 38) (9 596 66)
121072001 ANOREW CORP COM {690) 14 970 50 {12 261 30) 270920
7N&2001  ANDRX GROUP COM (4,000) 25199160 {293 500 00) {41 508 40)
172672001  ANHEUSER BUSCH COS INC 7 55 DUE 10-01-2030 BE'  (300,000) 332.676 00 (299,970 00} 32708 00
272001 ANHEUSER BUSCH COS INC COM (800) 34 37485 (28 103 28) 827157
22312001  ANHEUSER BUSCH COS INC COM (1 300) S8 27512 (45 572 88) 10 702 26
41172001 ANHEUSER BUSCH COS INC COM {1,400) 58 354 05 (49 078 47) 9 28558
12/4/2001  ANHEUSER BUSCH COS INC COM (400) 17 083 43 (14 022.42) 304101
2Zy2001  ANIXTER INTL INC COM (22,200) 483 388 12 {547 525 98) {59 137 86)
1/24/2001 ANNTAYLOR STORES CORP COM {11 500) 301 105 04 {283,855 51) 1721042
9/21/2001 ANNTAYLOR STORES CORP COM {4 000) 92 24252 {110 502 00} (18 259 48)
26/2001 AQL TIME WARNER INC COM (5,800) 280 467 29 {331 832 94) {45 385 85)
2232001 AOL TIME WARNER INC COM (S 800Q) 249 623 68 (415 450 48) (165,826 80)
82872001 AQOL TIME WARNER INC COM {1,500} 80,857 97 (78 735 50) (18 077 53)
127472001 AOL TIME WARNER INC COM (1 900) 64 523 93 {101 31287) (36 788 04)
92002001  AON CORP COM (4,500) 168,519 37 {156 748 95) 11,770 42
2232001 APACHE CORP COM {500) 30,323 98 {11 885 00} 18,438 98
4/30/2001 APACHE CORP COM {1,400) 88,968 15 (49 505 50) 39 462 85
92101 APOLLO GROUP INCCL A (5 800) 188,028 50 (157 212 09) 40 8168 50
92112001 APOLLO GROUP INC CL A (3,200) 110 190 56 (88,737 71) 23 45285
121772001  APPLE COMPUTER INC COM (170) 376537 (2738 41) 1,026 66
2232001  APPLERA CORP - APPLIED BIOSYSTEMS GROUP (430) 28,512.34 (8,085 81) 20,416 43
2232001 APPLERA CORP - APPLIED BIOSYSTEMS GROUP {400) TN O7 (5 663 24) 22 067 83
11/20/2001 APPLERA CORP - APPUED BIOSYSTEMS GROUP {1,300) 43,638 54 (59,742.90) (16,053 98)
22312001 APPUIED MATERIALS INC COM {1 00} 47 502 21 {67 930 40) {20 338 19)
Y2001 APPLIED MICRQ CIRCUITS CORP CDT-COM (800) 20 349 02 (69 778 58) {40 427 54)
2/2872001  APPLIED MICRO CIRCUITS CORP CDT-COM {450) 135212 {39 249 32) {25 687 20)
41312001  ARIBA INC COM {5 700) 2703533 {430 350 00) {403 314 67)
4472001  ARIBA INC COM {8,100) 34,850 29 {624,531 25) (585 830 96)
8152001  ASML HLDG EUR0 02 (2 000) 43,810 88 (70,765 59) (28975 73)
6/20/2001 ASML HLDG EURG 02 (600) 1221240 (21 238 68) (9,026 28)
67202001 ASML HLDG EURQ 02 {5 100) 104 176 00 (180 528 74) (76 352.74)
Q772001  ASTEC INDS INC COM {1.200) 21,727 43 (18 172 20) 355523
/82001  ASTEC INDS INC COM (700) 12736 07 {10 600 45) 213562
G/2001  ASTEC INDS INC COM (2,300) 4182861 (34 830 05) 8,798 58
8/112001 ASTEC INDS INC COM {1 700} 30,438 57 (25,658 95) 477702
612001 ASTEC INDS INC COM (3 200) 56 174 12 {48 123 20) 8050 92
1152007 ATA&TCORP COMSTK (4,175) 84 029 50 (171,902.12) {37.87282)
2232001 AT & T CORP COM 5TK (3 455) 71,138 07 (143 300 95) (72173 88)
Y2X2001 AT & TCORP COM STK (13,220) 283907 19 (587,857 05) (303 549 88)
&1/2001 AT & TCORP COMSTK (160) 323669 {4 051 40) @814 71)
8/17/2001 AT & T CORP COM STK (2,000) 5782195 (75,770 61) {18 083 88)
9/21/2001 AT & T CORP COM STK {1 700) 28,731 44 (39,485 40) (10 753 99)
9/21/2001 AT & T CORP COM STK {4 D10) 66 924 88 {65,389 70} 1 534 96
11772001 AT & T CORP COM STK (425) 8,351 48 (8,030 13} {578 b4)
11072001 ATAT CORP NTS 8 5 DUE 03-15-2028 BEO (150 000} 128 046 00 (127 008 O7) 193793
5/29/2001 ATAT CORP NTS 8 5 DUE 03-15-2020 BEO (85 000) 7239195 (71352 22) 1039 73
6/6/2001  ATAT CORP NTS 6 5 DUE 03-15-2029 BEO (90 000) 79,154 10 {75 895 28) 3453 A2
1W17/2001  ATAT CORP NTS 8 5 DUE 03-15-2029 BEO {250 000} 228 120 00 (204,275 51) 23 844 49
10/26/2001 ATAT CORP NTS 6 5 DUE 03-15-2029 BEQ (250 000) 213 48500 {224,152 50) {10 687 50)
71872000 ATAT WIRELESS SVCS INC COM (7.945) 131,485 35 {145,430 84) {13 945 48)
7/10/2001  ATAT WIRELESS SVCS INC COM (3,940) 8451376 (70,754 10) (8 240 34)
71172001 ATAT WIRELESS SVCS INC COM {3815) 60,668 68 (68 207 83) (7 539 15)
TN7/2001  AT&T WIRELESS SVCS INC COM {0} 581 {8 59) {0 68)
8172001  ATST WIRELESS SVCS INC COM (6 820) 128,848 86 (123774 33} 5074 53
101572001  ATAT WIRELESS SVCS INC COM {3 965) 56,225 38 (68 653 64) {12 428 26)
120472001 ATAT WIRELESS SVCS INC COM (4,105) 57074 82 (71,727 00) (14 652.18)
10/23/2001 ATi TECHNOLOGIES COM NPV (200) 1767 81 {1,474 42) 293 39
102502001 ATt TECHNOLOGIES COM NPV (400} 3448 20 (2 48 84) 497 38
10/26/2001 AT TECHNOLOGIES COM NPY (300) 26209 (2211 83) 410 48
10/26/2001  ATI TECHNOLOGIES COM NPV {400) 349265 (2,948 B3) 543 B2
Statement 13
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Meadows Foundation, l. l Statement 13

Realized Gains and Losses
Form 990-PF, Part IV, Line 1(a)
December 31, 2001

| Trade Date | Asset Description ] Shares |  cash | BookCost GanflLoss |
10/2672001  ATI TECHNOLOGIES COM NPV {200) 174806 (1474 42) 27364
107292001 AT] TECHNOLOGIES COM NPV (200} 173408 {1474 42) 25966
102972001 ATI TECHNOLOGIES COM NPV {100} 864 42 73T 127 21
1073072001  ATI TECHNOLOGIES COM NPV (200) 1659 63 {1474 42) 18528
10/31/2001  ATI TECHNOLOGIES COM NPV (200) 1,683 71 (1474 41) 189 30
111172001 ATL TECHNOLQGIES COM NPV {100} 81919 71112 10807
11/2r2001 ATl TECHNOLOGIES COM NPY (100) 81355 (71112) 10243
11/52001 AT TECHNOLOGIES COM NPV (200} 1698 10 (1 422.25) 27585
11772001 ATY TECHNOLOGIES COM NPV (300} 2,501 43 {2,133 a8) 368 11
115872001 ATI TECHNOLOGIES COM NPV {100) 832 05 (11112) 12093
11/8/2001  ATI TECHNOLOGIES COM NPY {100) 83509 711 13) 123 98
11972001 ATE TECHNOLOGIES COM NPV {300} 2,504 15 {2 004 54) 41961
11/12/2001  ATI TECHNOLOGIES COM NPV (500) 4900 78 (4 120 28) 780 50
1MN¥20017  ATI TECHNOLOGIES COM NPV {2.100) 17 802 92 {12477 01) 532591
11/14/2001  ATI TECHNOLOGIES COM NPV (1,200) 10 505 43 {8 759 41) 374602
11152001 ATl TECHNOLOGILES COM NPV (200) 1,837 75 (19733N 764 38
9/412001  AUST & NZ BANK GRP NPV {2 700) 2480008 (17,390 26) 721882
252001 AUST & NZ BANK GRP NPV (2.800) 19 98268 {18 034 34) 1648 34
10/1272001  AUST & NZ BANK GRP NPV (2.500) 21 303 62 {16 102.09) 529153
101672001  AUST & NZ BANK GRP NPV {2 300) 20508 68 (14 81393) 5694 75
10/17/2001  AUST & NZ BANK GRP NPV {1,200) 10,593 10 {7.728 00) 286810
10/26/2001  AUST & NZ BANK GRP NPV (2.300) 20682248 (14 81393) 5 808 55
1073072001  AUST & NZ BANK GRP NPV (700} 6,263 75 {4 508 59) 175518
111272001 AUST & NZ BANK GRP NPV (2,300) 21,538 05 (14 813 82) 8,724 13
21872001 AUTO DATA PROCESSING INC COM {1500) 86,558 51 (51,854 38) 34 504 13
2232001 AUTO DATA PROCESSING INC COM {1,150) 6501883 (39 801 69) 25417 14
/252001  AUTO DATA PROCESSING INC COM {1 600) a3 11722 {55 098 00) 28019 22
2002001 AUTODESK INC COM (3 700) 115 355 49 (132 847 00} (17 481 51)
9/21/2001  AUTODESK INC COM {9 000) 283,219 85 (319,493 40) (36,273 75)
22¥2001 AUTOZONE INC COM (500) 12,324 58 (12 244 65) 7993
10412001 AUTOZONE INC COM (1.000) 53 433 61 {24 489 30) 28 945 3t
10/31/2001  AUTOZONE INC COM (2,400) 134 491 27 (B85 767 §1) 68,723 66
9/21/200%  AVAYA INC COM {1 410} 14,106 71 {18 440 60) {2,333 89)
S/28/2001  AVAYA INC COM {2 005) 18,663 82 {23,378 30) {3 604 48)
121372001 AVAYA INC COM (29,000) 363 668 12 (348 340 68) 17 327 44
228/2001  Average Book Cost Adustment AUD 0 (2383) - {23 63)
A3INr2001  Average Book Cost Adustment AUD ¢ (80 84) - (80 64)
473072001 Average Book Cost Adjustment AUD 0 {001) - {0 01)
SG3172001  Average Book Cost Adjustment AUD 0 (685 62) - {685 62)
6/30/2001  Average Book Cost Adjustment AUD 0 (248 81) - (248 61)
7/31/2001  Average Book Cost Adustment AUD 0 {381 43y - {381 43)
83172001  Average Book Cost Adustment AUD 0 153 40 - 198 40
9730/2001  Average Book Cost Adjustmant AUD ] (1.518 44) - {1513 44)
103172001 Average Book Cost Adustment ALD o 853 98 - 853 96
11/30/2001 Average Book Cost Adjustment AUD 0 29823 - 298 23
1213112001 Average Book Cost Adjustment AUD Q 15 B 153
173172001  Average Book Cost Adustment CAD o) {215 43) - {215 43}
228/2001  Average Book Cost Adustment CAD 0 47 - 471
2/28/2001  Average Book Cost Adustment CAD 0 18187 - 181 87
33172001 Average Bock Cost Adustment CAD 0 {239 24) - (239 24)
&31/2001  Average Book Cost Adjustment CAD 0 75 - 7751
4/30/2001  Average Book Cost Adustment CAD 0 4537 - 4537
§/31/2001 Average Book Cost Adjustment CAD 0 530 44 - 535 44
5/3172001  Average Book Cost Adjustmant CAD 0 513 - 613
6/30/2001  Average Book Cosl Adustment CAD - 0 490 - 490
6/30/2001  Average Book Cast Adurstmant CAD 0 (823 64) - (683 64)
713172001 Average Book Cost Adustment CAD [ {2 25) - {2.25}
77312001  Average Back Cost Adustment CAD 0 4017 . 4017
B/31/2001  Average Book Cost Adjustment CAD 0 {143787) - (143787)
873172001  Average Book Cost Adjustment CAD o 12180 - 12160
9/30/2001  Average Book Cost Adjustment CAD 0 (221) - (2.21)
973002001  Average Book Cost Adpsstment CAD 0 (18 985 87) - (18 985 87)
10/317200%  Average Book Cost Adjustment CAD ¢ cas - 038
10/31/2001  Average Book Cost Adjustmant CAD 0 (200 08) - (200 09}
11/3072001  Average Book Cost Adjustment CAD 0 (41 29) - (41 39)
11302001 Average Book Cost Adjustment CAD o 38561 - 38561
Statement 13
Part IV Line 1(a)
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Meadows Foundatlon, I’

Realized Gains and Losses
Form 930-PF, Part [V, Line 1{a)
December 31, 2001

Statement 13

| Trade Dats |

Assat Description | Shares | Cash |  BookCost GanlLoss |
12/31/2001  Average Book Cost Adjustment CAD 0 (305 52) (305 52)
12/31/2001 Average Book Cost Adjustment CAD [} {135 70) - {135 70)
13172001 Average Book Cost Adustment CHF 0 4,050 58 - 405958
173112001  Average Book Cost Adustment CHF 0 {55 33) - (55 33)
21282001 Averape Book Cost Adjustment CHF 1] {1577 70} - {1577 70}
2128/2001  Average Book Cost Adjustment CHF 0 1,074 38 - 1,074 36
JIN/2001  Average Book Cost Adustment CHF 0 4 53382 - 4531362
3172001 Average Book Cost Adjustment CHF 0 (1,485 83) - (1 485 63)
43072001  Average Book Cost Adustment CHF [} (346 88) - (348 88)
473072001  Average Book Cost Adjustment CHF 0 1279 - 1279
S31/2001  Average Book Cast Adjustment CHF 0 (187) - (187
53172001 Average Book Cost Adustment CHF a 3339 31 - 3339 31
53172001 Awerage Book Cost Adjustment CHF 1} (13284) - (132 84)
873072001  Average Book Cast Adustment CHF 0 1006 48 - 1006 45
6/30/2001  Average Book Cost Adjustment CHF 0 (239 88) - {239 68)
773172001 Average Book Cost Adjustment CHF 0 4,383 1 - 439301
713172001  Average Book Cost Adustment CHF 0 (38,415 22) - (38 415 32)
713172001  Average Book Cost Adjustment CHF 0 07 48 - 307 48
83172001 Average Book Cast Adjustment CHF 0 (5 266 11) . (5 266 11)
&31/2001  Averaga Book Cost Adiustment CHF o 845 59 - 845 59
9/30/2001  Average Book Cost Adjustment CHF 0 (825 59) - (835 59)
9/30/2001  Average Book Cost Adjustment CHF 0 {1801 74) - {1601 74)
103172001 Average Book Cost Adprstment CHF o 287 80 - 267 8O
1073172001 Average Book Cost Adpstment CHF 0 28103 - 28103
11/30/2001 Average Book Cost Adjustment CHF 0 73 64 - 78 64
11/30/2001  Average Book Cost Adustment CHF 1] 1 502.80 - 160260
1221/2001  Average Book Cost Adustment CHF 0 (18801) - {188 01}
123172001 Averaga Book Cost Adpustmant CHF o 37798 - arrce
2/28/2001  Average Book Cost Adjustment DKK 0 257 56 - 257 56
4/30/2001  Average Book Cost Adustment DKK 0 (457 86) - (457 88)
531/2001  Average Book Cost Adjustment DKK 0 (551) - {551)
83172001 Average Book Cost Adustment DKK 0 453208 - 453208
8/30/2001 Averages Book Cost Adustment DK ] 398199 - 398199
13172001 Average Book Cost Adjustment EUR 1] 20 244 69 - 20,244 69
173172001 Average Book Cost Adjustment EUR 0 20 525 04 - 20 52504
13172001 Averape Book Cost Adjustment EUR o (88,177 44) - (88,177 44)
11312001 Average Book Cost Adiustment EUR 0 88,477 93 - 8847793
173172001  Average Book Cost Adjustment EUR 0 8847793 - 88,477 83
13172001 Average Book Cost Adjustment EUR 0 (B8 477 93) . (88,477 93}
22872001  Average Book Cost Adjustment EUR 0 (58986 79) - (5 598 79)
2282001  Average Book Cost Adjustment EUR o {796 05) - {786 05)
212872001  Average Book Cost Adjustment EUR o] (4 450 88) - (4 450 88)
32001 Average Book Cast Adjustment EUR 0 25,963 04 - 25963 04
3312001 Average Book Cost Adjustment EUR 0 11,181 10 - 1118110
331/200t  Average Book Cost Adjustment EUR [ (421 41) - {421 41)
4/30/2001  Average Book Cost Adjustment EUR 0 7998 33 - 799833
4730/2001  Average Book Cost Adustment EUR 0 (3,339 13) - (3,339 33)
473072001 Average Book Cost Adjustmant EUR 0 2205197 - 22,051 97
413002001 Average Book Cost Adustment EUR o {17 277 93) - (17,277 93)
573112001 Average Book Cost Adustment EUR o (1789 25) - (1,788 25)
53172001  Average Book Cost Adustment EUR 0 8,390 87 - 8 390 87
53172001 Average Book Cost Adustment EUR 0 {2,106 64) - (2 106 64)
/3072001 Average Book Cost Adanstment EUR ] {16 066 99) - {18 068 99)
6/30/2001  Average Book Cost Adjustment EUR 0 (7,652 08) - (7 652.08)
67302001  Average Book Cost Adjustment £UR 0 (2,808 93) - (2,808 93)
713172001 Average Book Cost Adjustment EUR 0 (312217) - (3.12217)
7/21/2001  Average Book Cost Adjustment EUR ¢ {26 048 78) - (26 049 79)
73172001 Average Book Cost Adjustment EUR 0 {2,260 82 - (2 260 82)
873172001  Average Book Cost Adjustment EUR 0 491738 - 4,917 36
8/31/2001 Average Book Cost Adjustment EUR 0 {17,183 01) - (17 18301)
873172001  Average Book Cost Adjustment EUR 0 {2 332 68) - {2 332.68)
9/30/2001  Average Book Cost Adjustment EUR 0 130,858 88 - 130 858 86
9/30/2001  Average Book Cost Adustment ELR 0 155120 - 155120
L2001 Average Book Cost Adjustment EUR [4] 15838 39 - 15838 39
10/31/2001  Average Book Cosl Adjustment EUR [¢] 801407 - 801407
10/31/2001  Average Book Cost Adjustment EUR 0 (3,478 05) (3 479 05)
Statement 13
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Meadows Foundation, Il,

Realized Gains and Losses
Form 930-PF, Part IV, Line 1({a)

December 31, 2001

Statement 13

| Trade Date | Aszet Description [ Shares | Cash | BookCost Ganfloss |
10/31/2001  Average 8ook Cast Adjustment EUR 0 {18 279 04) {16,279 04)
10/31/72001  Average Book Cost Adjustment EUR 0 (3308 31) {3 308 31}
11/30/2001  Average Book Cost Adjustmem EUR 0 (4 24) 4 24}
11730/2001  Average Book Cost Adjustment EUR 0 284186 - 284186
11/30/2001 Average Book Cost Adjustment EUR 0 41878 41878
11/20/2001  Average Book Cost Adjustment EUR [¢] (30 129 45) - {30 129 05)
1273172001 Average Book Cost Adjustment EUR 0 {1 757 28) - {1,757 28)
1273172001 Average Book Cost Adjustment EUR 0 {1 553 38} - {1 533 88)
12/31/2001  Average Book Cost Adjustment EUR (] 799 23 799 28
1/31/2001  Average Bock Cost Adjustment GBP 0 (5 268 28) {5 268 28)
173172001 Average Book Cost Adjustment GBP 0 447 10 - 447 10
1/31/2001  Average Book Cast Adjustiment GBP ] {1,581 38) {1591 36)
173172001 Average Bock Cost Adjustment GBP ] (633 92) (633 92)
13172001 Average Book Cost Adjustment GBP 0 1591 38 1591 36
272812001  Average Book Cost Adjustment GBP 0 {1,305 63) {1 309 63)
212812001 Average Book Cost Adjustment GBP 0 9980 37 9,890 37
2/28/2001  Average Book Cost Adjustment GBP Q 71008 71008
33172001  Average Book Cost Adjustment GBP 0 9008 22 5008 22
312001  Avernge Book Cost Adjustment GBP 0 (480 78) - (430 73)
33172001 Average Book Cosi Adjustment GBP 4] 2310 2310
473072001  Average Book Cost Adjustment GBP 0 1287 29 1268728
4/30/2001  Average Book Cost Adiustment GBFP 0 {2 944 59) - (2 944 59)
473072001  Average Book Cost Adjustment GBP 4] 190 25 19025
§/31/2001  Average Book Cost Adjustment GBP 0 (6 264 68) (6 264 88)
5/31/2001 Average Book Cost Adjustment GBP 0 8456 67 - 8 458 87
5/31/2001 Averagas Book Cost Adjustment GBP Q 17521 175 21
6/30/2001  Average Book Cost Adjustment GBP 0 29100 97 29 100 97
8/30/2001  Average Book Cost Adjustment GBP 0 {8779 10) - (8 779 10}
6/30/2001 Average Book Cost Adjustment GBP ] {52.00) - (52 00)
7131712001 Average Book Cost Adjustment GBP 0 (3 466 88) {3 468 88)
773172001 Average Book Cost Adjustment GBP 0 (4,223 B0) - (4,223 80)
7131/2001  Average Book Cost Adjustment GBP 0 {5.400 51) - (5 409 31)
&/31/2001  Average Book Cost Adjusiment GBP 0 (19 32) - (18 32)
8/31/2001  Average Book Cost Adjustment GBP o) T80 47 - 780 47
8/31/2001  Average Book Cost Adjustment GBP 1] 354 52 - 354 52
§/30/2001  Average Book Cost Adjusimem GEP 0 4736 33 - 4,738 33
9/30/2001  Averages Book Cost Adustment GBP Q 80 11 - 8O 11
973072001 Average Book Cost Adjustment GBP 0 201 - a2
9/30/2001  Averaga Book Cost Adjustment GBP a 11110 - 11110
10/31/2001  Average Book Cost Adjustment GBP 0 1434 67 - 1434 67
10/31/2001  Average Book Cost Adjustment GBP 0 {688 78) - (668 78)
11/30/2001 Average Book Cost Adjustment GBP 0 {2074 71) - (2,074 71}
11/30/2001 Average Book Cost Adustment GBP ] (2,509 73) - (2,509 73)
12/31/2001  Average Book Cost Adjustment GBP 0 67158 67158
1253112001 Averags Book Cost Adjustment GBP o (11957} - (11857
173172001 Average Book Cost Adjustment HKD ¢ (3 59) - (359}
228/2001  Average Book Cost Adjustment HKD [4] 033 - 932
A/31/2001  Average Book Cost Adjustment HKD 1] (7 62) - {7 82)
33172001 Average Book Cost Adjustment HKD 0 (0 09) - (009)
31/2001  Average Book Cost Adfustment HKD Q {(2.86) - {288)
4/3/2001  Average Book Cost Adpstment RKD V] T a2 - T42
430/2001  Average Book Cost Adjustment HKD 0 17,277 93 1727793
4/30/2001  Average Book Cost Adjusiment HKD 0 {17 280 94) - (17 280 94)
5/31/2001  Average Book Cost Adustment HKD 0 (88 94) - (88 94)
531/2001  Average Book Cosl Adustmant HKD 0 (9 53) {953)
6/30/2001  Average Book Cost Adjustment HKD 0 {28 90) - {28 90)
6/30/2001  Average Book Cost Adjustment HKD 0 {16 06) - {16 08)
713172001  Average Book Cost Adjustment HKD [ {417} - 417)
8/31/2001 Average Book Cost Adjustment HKD Q (543) - {543)
973072001  Average Book Cost Adjustment HKD ] {13 40) - (13 a0y
5/30/2001 Average Book Cost Adjustment HKD 1] {0 75) - 0 75)
1073172001 Average Book Cost Adjustment HKD o} {35 00) - (3500)
10/31/2001 Averaga Book Cost Adjustnent HKD 0 (3 45) - {3 45)
1213172001  Average Book Cost Adjustment HKD 0 (13 88) - (13 86)
12131/2001  Average Book Cost Adjustment HKD 0 500 - 500
1/31/2001  Average Book Cost Adjustment JPY 0 (4,655 42) {4 655 42)
Statement 13
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Meadows Foundation, In.

Statement 13

Realized Gains and Losses

Form 9390-PF, Part IV, Line 1(a)

December 31, 2001

[Tradecate | Asset Description [ _Shares Cash [ Book Cost GalniLoss
13172001 Average Book Cost Adjustment JPY 0 (60 631 39) (60 691 29)
173172001 Average Book Cost Adjustment JPY 0 62,274 69 62,274 69
123172001 Average Book Cost Adustment JPY 0 63 833 38 6363338
113172001 Average Book Cost Adjustment JPY 0 (83,633 38) (63 633 38)
22812001 Average Book Cost Adustment JPY 0 {12,214 17) {12.21417)
2/28/2001  Average Book Cost Adjustment JPY [+ 38265 - 368265
2/28/2001  Average Book Cost Adjustment JPY 0 248379 2,468 79
33172001 Average Book Cost Adjustment JPY 0 (14,910 42) {14 910 42)
33172001 Average Book Cost Adjustment JPY [+} 1,609 41 - 1,809 41
373172001 Averags Book Cost Adjustment JPY 0 (1078 33) (1,018 33}
4/30/2001  Average Book Cast Adjustment JPY [4] {11421 80) (11421 80)
4730/2001  Average Book Cost Adjustment JPY 1] (160 71) (160 71}
43072001 Average Book Cost Adjustment JPY 0 {1.71369) (1.71369)
5/31/2001  Average Book Cost Adjustment JPY 0 10087 04 - 10087 04
§/31/2001  Average Book Cost Adjustment JPY [} 133363 133383
6/30/2001 Average Book Cost Adjustment JPY 0 (15 B44 96) (15 844 96)
6/30/2001  Average Book Cost Adjustment JPY 0 {10623 93) - (10 623 93)
6/30/2001  Average Book Cost Adjustment JPY 0 (8.717 48) - (6 717 48)
713172001 Average Book Cost Adjustment JPY 0 (3,008 12) {3,008 12)
713172001 Average Book Cost Adjustment JPY o 3858 06 - 385608
8/31/2001  Average Book Cost Adjustment JPY 0 2,442 38 244238
8/31/2001  Average Book Cost Adjustment JPY 0 2,208 47 220047
9/30/2001  Average Book Cost Adjustment JPY 0 (130 34) - (130 34)
9/30/2001  Average Book Cost Adjustment JPY [A] {1261 11) (1,281 11)
10/31/2001 Average Book Cost Adiustment JPY 0 {1388 27) - (1383 27)
10/31/2001  Average Book Cost Adustment JPY 0 87 . 3873
113002001 Average Book Cost Adjustment JPY 0 {621 30) - (621 30)
11/30/2001 Average Book Cost Adustment JPY ) {334 69) - (334 89)
12/31/2001  Average Book Cost Adjustment JPY 0 (887 700 - (887 70)
1213172001  Average Book Cost Adustment JPY Q {1351 81) - (1,351 81)
1731/200%  Averags Book Cost Adjustment MXN (] {392 53) - (392.53)
5/31/2001  Average Book Cost Adjustment MXN 0 (414 54) - (414 54)
6/30/2001  Average Book Cost Adjustment MXN 1} {581 53) - (581 53}
&/31/2001  Average Book Cost Adjustment MXN 0 171357 - 171357
272812001  Average Book Cost Adjustment NOK 0 (24 55) . (24 55)
3172001 Average Book Cost Adjustment NOK 0 {851 24) (B51 24)
5/31/2001  Average Book Cost Adjustment NOK 0 {78 75) - (78 75)
5/31/2001  Average Book Cost Adjustment NOK 0 (271 84) . (27184)
8/30/2001  Average Book Cost Adjustment NOK ] (153 87) - (153 87)
6/30/2001  Average Book Cost Adjustment NOK 1] {1708 79) - {1 708 79)
713112001 Average Book Cost Adjustment NOK 0 (187 61) - (187 61)
7/31/2001  Average Baock Cost Adjustment NOK 4] (94 47) - {94 47)
873172001 Average Book Cost Adjustment NOK 0 (407) - #407)
9/30/2001  Average Book Cast Adjustment NOK 0 (127 49) - (127 49)
10/31/2001 Average Book Cost Adjustment NOK ) {057 - {057)
10/31/2001  Average Book Cost Adjustment NOK 0 101 83 - 10183
4/30/2001  Average Book Cost Adjustment NZD 4] (320 31) - {320 31)
5/31/2001  Average Book Cost Adjustment NZD 1] 33100 - a0
630/2001  Average Bock Cost Adpstment NZD 0 109296 - 109298
10/31/2001  Average Book Cost Adjustment NZD 0 (616 58) - {618 58)
1/31/2001 Average Book Cost Adustment SEK 0 30574 - 0574
/2812001 Average Book Cost Adjustment SEK 0 (474 48) - (474 48)
228/2001  Average Book Cost Adjustment SEK 0 (1122 39) - (1 122.39)
W31/2001  Average Book Cost Adjustment SEK 0 (324 39) - {324 39)
33172001 Average Book Cost Adjustment SEK 0 (702.70) - (702.70)
4/30/2001  Averaga Book Cost Adjustment SEK 4] (447 58} - (447 59)
53172001 Average Book Cost Adjustment SEK 0 104162 - 104162
573172001  Average Book Cost Adjustment SEK 0 {17 82) - (17 62)
7/31/2001  Average Book Cost Adjustment SEK 0 (88 80) - (88 80)
10/31/2001  Average Book Cost Adjustment SEX o 16309 - 16309
12/31/2001  Average Book Cost Adjustment SEK 0 1897 - 1897
331/2001  Average Book Cast Adjustment SGD 0 (143 98) - (143 98)
A31/2001  Average Book Cost Adjustment SGD 0 {63 20) - (63 20)
4/30/2001  Avetage Book Cost Adjustment SGD 0 (344 73) - (344 73)
5/31/2001  Average Book Cost Adjustment SGD ) (2 162.24) - (2 162.24)
5/31/2001  Average Book Cost Adustment SGD 0 {152 82) - (15282)

Statement 13
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Meadows Foundation, I,

Statement 13
Realized Gains and Losses
Form 990-PF, Part IV, Line 1(a)
December 31, 2001
[ Trade Date | Asset Description | Shares | Cash |  BookCost Ganfloss |
63,2001  Average Book Cost Adustment SGD 0 (182.75) . {162.75)
630/2001  Average Book Cost Adhustment SGD 1] (41 24) - (41 24)
773112001 Average Book Cost Adjustment SGD 0 (759 53) - (755 53}
7/31/2001  Average Book Cost Adjustment SGD [ (1997 {19 97)
843112001 Average Book Cost Adjustment SGD 0 8,126 34 - 31264
873172001  Average Book Cost Adustment SGD 0 (28 72) - {28 72)
8/30/2001  Average Book Cost Adjustment SGO o (25 B4) - (25 94)
9730/2001  Average Book Cost Adjustment SGD 0 51N - (577)
10/3172001  Average Book Cost Adustment SGD 4] {9 89) {9 53}
11/30/2001  Average Book Cost Adjustment SGD 0 {77 33) (77 33)
11/30/2001  Average Book Cost Adjustmen! SGD 0 (315 15) - (315 15)
1213112001 Average Book Cost Adpustment SGD 1] {163 98) (168 85)
13112007 Average Book Cost Adustment ZAR 0 (940 68) - {940 83)
2/28/2001  Average Bock Cost Adustment ZAR o (527 32) - (527 32}
3312001 Average Book Cost Adustment ZAR ] {522.34) - (522.34)
7731/2001  Average Book Cost Adjustment ZAR [ {1313 68) - {1313 68)
9/30/2001  Average Book Cost Adjustment ZAR 0 {3017} - 3017)
1073172001 Averaga Book Cost Adustment ZAR (i (31 174 58) (31174 58)
216/2001  AVERY DENNISON CORP COM {700} 37 408 75 (40 642.00) {3.235 25)
2/232001  AVERY DENNISON CORP COM (250) 1287247 (14 51500) (1,642 93)
1/29/2001  AVOCENT CORF COM (3 100) 104,232 47 {147 513 81) (43,251 34)
1/30/2001 AVOCENT CORP COM {1 000} 33 248 89 (54 750 01 (21,501 11)
2/20/2001  AVOCENT CORP COM (3,100} 7982233 (138 117 00) (58 204 87
4/4/2001 AVOCENT CORP COM (2,900} 51,394 11 {87 111 80) (15717 69)
452001 AVOCENT CORP COM {4,800) 80008 23 {124 877 82) (34 778 28)
S/25/2001 AVOCENT CORP COM {7 800) 170 705 10 (199,155 32) (20,450 22)
5252001 AVOCENT CORP COM (2.400) 53 641 09 {73 681 68) (20 050 59)
5/20/2007 AVOCENT CORP COM {1,700) 3887371 {37 036 65) 163506
1211172001 AVX. CORP COM {4 000) 92,854 09 (78 382 A0} 14 471 69
1222001 AVX CORP COM (2,400) 56 820 82 (47 029 44) 959138
12/16/2001 AV CORP COM {4,000) 89810 19 {77,954 82) 1185527
9112001 AXAEURZ2Y {29,475) 708 85 80 (728,238 27) {17 25247)
/1372001  AXA EUR2.29 {18,065} 35659323 (508,606 77) (150 013 54)
1412001 AXCELIS TECHNOLOGIES INC COM ST ISIN# US0545401 (5,111) 50 435 70 {43,358 41) 707Tr 29
171172001 AXCEUS TECHNOLOGIES INC COM STKISINE US0545401 {0) 163 ()] {oom)
111272001 AXCELIS TECHNCLOGIES INC COM STK ISIN® US0545401 {0) ooa {009) {001}
12852001 AXCELIS TECHNOLOGIES INC COM STK [SIN# L1S0545401 {1 000) 10 437 15 (8 680 43) 175672
1/29/2001  AXCELIS TECHNOLOGIES INC COM STK ISING US0545401 (4,500) 47951 715 {35,227 01) 1272474
Q272001 BAKER HUGHES INC COM {1 400) 4891201 (51748 47) (4 836 48)
1073072001 BAXER HUGHES INC COM {1 300) 47,658 01 {41 038 85) 6619 36
2232001 BANKNY COINC COM {950) 44 11589 (S153512) (3419 23)
22372001 BANK ONE CORP COM {2 200) 76,401 44 {128 215 05) (51723 61)
6/12/2001 BANTA CORP COM {6,600) 181 22995 (145 151 78) 3507817
6122001 BANTA CORP COM (2,400) 65,688 44 {50 T7212) 14 816 32
6/132001 BANTA CORP COM {1 100) 30,754 42 (24 255 00) 8 499 42
6/15/2001 BANTA CORP COM (5,400) 15123590 {125 667 82) 2556817
6/19/2001 BANTA CORP COM {1 000) 28 059 D6 {24 233 00) 382608
6/20/2001 BANTA CORP COM (1 200) 3363763 (29,079 80) 4 558 03
8/21/2001 BANTA CORP COM (500) 14 049 53 {12,118 50) 193303
G/22/2001 BANTA CORP COM {1 300} 36 491 47 {31 502 B0) 4 548 57
2732001 BARR LABS INC COM (1 100) 8587515 (72,647 30) (8 772.15)
21232001 BARR LABS INC COM {8,900) 41064118 {456 875 54) (48 234 38)
226/2001 SARR LABS INC COM {800) 47313 14 {58 50272) {11189 58)
2Zy2001  BARRICK GOLD CORP {1 500) 23159 22 (27 840 00) (4 680 78)
82001 BARRICK GOLD CORP {2 900) 48 602 37 (53 824 0O} (5.221 83)
2/2/2001 BAXTER INTL INC COM {4 00O) 350 719 50 {302 569 40) 28,151 18
2/5/2001  BAXTER INTL INC COM {2.000) 174,861 38 (151 234 20) 23577 18
4/3/2001  BAXTER INTL INC COM {1 500) 138 766 48 {113,483 15) 2330333
5182001 BAXTER INTL INC COM {1,000) 93 690 89 (75 642.10) 20448 79
57222001  BAXTER INTL INC COM (500} 49,001 01 (37 821 05) 11,239 98
232001 BAXTER INTL INC COM {1 500) 148,178 72 {113 463 15) 2nes?
5/24/2001 BAXTER INTL INC COM (1000} SsTITT (75 842.10) 2092967
S/25/2001 BAXTER INTL INC COM {1 000) 66 385 48 {81 162 OG) 15 223 48
52912001 BAXTER INTL INC COM (500) 48 469 08 (40,581 00) 7 883 08
5/30/2001 BAXTER INTL INC COM (500) 48 387 68 (40 581 0Q) 8 306 66
6/1/2001  BAXTER INTL INC COM {1 500) 74 558 21 (60 871 50) 13684 71
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Realized Gains and Losses

Statement 13

Form 990-PF, Part IV, Line 1(a)
December 31, 2001

| Trade Date | Asset Description ]| Shares | Cash Book Cost Gainloss |
6/4/2001 BAXTER INTL INC COM {1 000) 5002153 ., (40,58100) 9 440 53
6/5/2001 BAXTER INTL INC COM (1 500) 75,429 33 (60,871 50) 14 557 83
22212001 BAYER MOTOREN WERK EUR1 {45 882) 1629521 34 (1391311 90) 238 209 44
214/2001 BBAT CORP COM (700} 2592013 {20 024 13) 5 896 00
22312001 BBAT CORP COM {500) 17 B74 40 {14 302 95) 357145
5%&/2001 BBAT CORP COM {1 075) 3870934 {30,751 34} 7 858 00
632001 BBAT CORP COM (825) 2998139 {23 599 87) 6381 52
1/5/2001  BEA SYS INC COM {1,100} 59 054 28 {45,851 96} 13202 32
S/1/2001  BEA SYS INC COM {3 770) 53 456 08 {65 557 78} (1216172
14772001 BEAR STEARNS COS INC COM (750) 4399828 {32 209 35) 11788 91
21152001 BEAR STEARNS COS INC COM {500) 2963806 {21 472.90) 8 166 06
212312001 BEAR STEARNS COS INC COM (200) 10597 64 {2 599 18} 2008 48
7/18/2001  BEAR STEARNS COS INC COM (300} 17 696 40 {12833 74) 481268
7/27/2007  BEAR STEARNS COS ING COM (850) 38 458 73 (27 458 81) 1100312
51/2001 BED BATH BEYOND INC COM {2,000} 58,638 51 (45,383 80} 11 252.71
5272001 BED BATH BEYOND INC COM {700} 19 754 74 (15 884 33) 3870 41
5/3/2001  BED BATH BEYOND INC COM {700) 19 284 35 (15 B84 33} 340002
5/4/2001  BED BATH BEYOND INC COM {200} 531782 {4 538 38} 779 44
10/15/2001 BED BATH BEYOND INC COM (1.500) 42,350 53 (34 037 85) 835268
10116/2001 BED BATH BEYOND INC COM {900) 25,336 13 {20422 71) 491342
1/9/2000  BELLSOUTH CAP FDG CORP 7 875 DUE  02-15-2030 BE (135,000} 145 106 10 {136,808 30} 8.299 80
1122001 BELLSOUTH CAPFDG CORP 7 675 DUE  02-15-2030 BE (75 000) 80 758 50 (75933 90) 482460
11672001 BELLSOUTH CAP FDG CORP 7 875 DUE  02-15-2030 BE (225 000} 244,280 25 {228 679 65) 15 600 60
3%9/2001  BELLSOUTHCAPFDG CORP7 875 DUE  02-15-2030 B (100 000} 108 718 00 (104 427 00) 5 29100
420/2001 BELLSOUTHCAPFDG CORP7875DUE  02-15-20308F (110 000) 115,129 30 (114,869 70) 259 60
211472001  BELLSOUTH CORP COM STK {3 500) 145,532 48 (181,888 20) {16,355 71)
27232001 BELLSOUTH CORP COM STK {2.190) 88 100 75 (88 453 44) (352 69)
T/ta2001  BELLSOUTH CORP COM STK {1 500) 60,050 34 (70 279 50) (10 220 16)
7672001 BELLSQUTH CORP COM STK (2,000) 80 099 12 {94 047 B0) {13,948 68}
8/1/2001  BELLSQUTH CORP COM STK (320) 13 100 71 {12,924 70) 176 01
&3/2001  BELLSQUTH CORP COM STK {5,145) 207 334 42 (208,837 60) {1453 18)
9/28/200%  BELLSOUTH CORP COM STK {1,980) 8119292 {80 638 49) 558 43
10/1/2001  BELLSOUTH CORP COM STK (3 500} 145,347 69 (174 420 05) (26,072 36)
10/2/2001  BELLSOUTH CORP COM STK (1 080) 45,288 93 (43583 54) 1,305 39
10/2/2001  BELLSOUTH CORP COM STK (2 000) 124,118 95 (137,723 80) {13 606 85)
10/2/2001  BELLSOUTH CORP COM STK (1 265} 51,316 42 (51517 76) {201 34)
12/7/2001  BELLSOUTH CORP COM STK (8,000) 228,785 22 (245 613 30) {18 828 08)
12110/2001 BELLSOUTH CORP COM STK {4 000) 15173573 (154,538 75) (280302)
/2061 BENCMMARK ELECTRS INC COM (2 500} 65 590 55 (61 235 00) 435555
X2/2001 BENCHMARK ELECTRS INC COM (3.800) 107,731 34 (101 781 84) 5949 70
¥5/2001 BENCHMARK ELECTRS INC COM {900) 2481865 (24 178 11) 640 54
3/6/2001  BENCHMARK FLECTRS INC COM {300) 8520 43 {8 041 62) 473 81
J6/2001  BENCHMARK ELECTRS INC COM {500) 17,134 04 {16 083 24) 1050 80
2232001  BERKSHIRE HATHAWAY INC CL B COM (25) 56 B71 60 {47,610 68) 9,260 94
59/2001 BERKSHIRE HATHAWAY INC CL B8 COM (22) 50 483 31 (41 669 45) 881388
2r23/2001  BEST BUY INC COM STK {400) 15639 47 (28 787 0Q) (13 147 53)
10/1/2001  BEST BUY INC COM STK (100} 427285 {7 196 75) {2,923 90)
127/2001  BHP BILUTON LTD NPV (3 800} 20 304 61 {41283 02) (20978 41)
12/11/2001  BHP BILLITON LTD NPV (3,800) 20,102 38 {41283 01) (21 180 83)
12/27/2001 BHP BILLITON LTD NPV {3 800) 20 180 64 {41 283 02) {21 102 38)
9/26/2001 BIC EUR3 82 {100} 3194 83 {4 181 56) {088 73)
9/26/2001  BIC EUR3 82 {100} 3,224 18 {4 181 58) (957 40)
0/28/2001  BIC EURI B2 {400) 1294078 {18,726 24) (3 785 46)
10/2/2001  BIC EUR3 82 {200) 639388 {8 3683 12) {1 969 24)
10/2001  BIC EUR3 82 {100) 319835 {4 181 56) (983 21)
10/4/2001  BIC EUR3 82 (100} az1318 {4 181 56) (968 33)
10/5/2001  BIC EUR3 82 {100) 32z n (4 181 58) (947 45)
10/52001 BIC EUR3 B2 {400) 12,821 74 (16720 24) {3,904 50)
10152001 BIC EUR3 82 (100} 316274 (4 181 58) {1018 82)
10/19/2001  BIC EUR3 82 {100} 315209 (4 181 58) {1029 47)
10/26/2001 BIC EUR3 82 (100) 317358 {4 181 58) (1,008 00)
19472001  BIC EUR3 B2 {400) 11748 61 (16 726 24) {4,977 33)
11/14/2001 BIC EUR3 82 {400) 1167350 (16 726 24) (5052 74)
11/16/2001 BIC EUR3 82 {400) 11760 80 {18 726 29) {4 965 64)
1119/2001 BIC EUR3 B2 {600) 17 898 15 {25 089 38) (7191 21)
11/19/2001 BIC EUR3 82 {500) 14977 82 {20 907 80) {5929 93)
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Statement 13

| Trade Date | Asset Description | Shares | Cash |  Book Cost Galnfloss |
11/20/2001 BIC EUR2 82 (200} 6 156 62 (8363 12) {2 208 20)
11/20/2001 BIC EUR3 82 {1,300) 40 567 BT (54 360 28} (13 792 41)
11/21/2001  BIC EUR3 82 (200) 6620 14 (8363 12) (1 736 53)
11722/2001 BIC EUR3 82 (200) 657028 (836312 (1783 84)
11/22/2001 BIC EUR3 82 (200) 657256 (8,363 12) {1 790 56)
11/27/2001  BIC EUR3 82 (200) 6 576 96 (8 383 12) (1 786 16)
1172802001 BIC EUR3 82 (200) 659250 (8,363 12) (1 770 82)
11/30/2001  BIC EUR3 82 (200) 6,550 40 (8 383 12) {1812.72)
12/4/2001  BIC EURJ 82 (200} 6,577 25 (8 363 12) (1 785 87)
12/4/2001 BIC EUR3 82 {200} 650142 (836312) (1771 70)
12/5/2001 BIC EUR3 82 (200) 6520 91 (8,363 12) (1842 21)
12/5/2004  BIC EUR3 82 {(100) 3250 84 {4181 56) {930 72)
1262001 BIC EUR3 82 {100) 326893 {4,181 58) (912.63)
1211172001  BIC EUR3 82 {200) 6,562 11 (8,383 12) (1 801 01)
121142001 BIC EUR3 82 {1,200) 39,558 68 (50 178 73) {10 622 05)
81072001 BIG LOTS INC COM (14 200} 163 858 25 (180,517 59) (16 659 34)
8132001  BIG LOTS INC COM (9,400) 110,860 82 (103 816 04) 7044 78
8M14/2001 BIG LOTS INC COM (5 500} 6458873 (55 487 30) 910143
8152001  BIG LOTS INC COM {1 900) 2182883 (19,168 34) 2660 50
/52001 BIG LOTS INC COM {4,100) 42 B02 56 (105,158 50) (62,355 54)
914/2001 BIG LOTS INC COM 0 148 00 - 148 00
22312001 BISYS GROUP INC COM (200) 10 050 18 {9,474 50} 57566
11112001 BJS WHSL CLUB INC COM STK {1 600} 81,501 94 (32813 48} 28 688 48
2232001  BJS WHSL CLUB INC COM 5TK {2 000) 80 431 01 (41282 80) 48143 21
4192001 BJS WHSL CLUB INC COM STK (730) 33 558 98 (15 088 22) 18,488 76
10/1/2001  BJS WHSL CLUB INC COM STK (500) 43224 65 (18 577 28) 24 647 39
11/20/2001 BJS WHSL CLUB INC COM STK {2 170) 100 120 45 (42,507 81) S7T61264
2123201 BK AMER CORP COM {4 400) 215644 79 (268,660 97) (52,716 18}
4/6/2001  BK AMER CORP COM (1 100) 57,203 48 (67 051 79) (0 848 31)
512001 BX AMER CORP COM {1,025) 57,264 83 {60 037 88} (2,773 05)
202001 BK OF NOVA SCOTIA COM NPV {600) 18,780 00 (12,113 24) 667766
217/2001  BK OF NOVA SCOTIA COM NPV {300) 9128 47 {8,056 62) 307185
2/0/2001  BK OF NOVA SCOTIA COM NPV (200) 595204 (4,037 75) 191519
2112/2001 BK OF NOVA SCOTIA COM NPV (500) 14 993 18 (10 094 37) 4,808 8%
232001 BK OF NOVA SCOTIA COM NPV (100) 2938 01 (2.018 87) 979 14
/872001  BK OF NOVA SCOTIA COM NPV (700) 21,502 25 {14,132.11) 7480 14
11/15/2001  BK OF NOVA SCOTIA COM NPV (300} & 14598 {6 055 62) 368538
6712001 BLACK & DECKER CORP COM {4 300) 168 534 50 (181 081 00} 7 45350
6/772001 BLACK & DECKER CORP COM {3.800) 141,574 03 (134 895 60) 667903
6/8/2001  BLACK & DECKER CORP COM {3,700 6701207 (63,787 91) 322606
21732001  BLOCK H & R INC COM (550) 2375370 (24 576 75) (823 05)
9/20/2001 BLOCK H & R INC COM {4 900) 16982425 {96 692.44) 73131 81
2232001 BMC SOFTWARE INC COM 5TK (400) 11,687 13 {17.785 76) (6088 63)
/2212001  BMC SOFTWARE INC COM STK {2 000} 37,458 94 (93,839 31} (58 380 87)
&/20/2001 BNKNY INC 7625 SUB NT DUE 7-1502 REG (400 000) 414 998 00 (403 236 00) 11,760 00
6/28/2001 BNP PARIBAS EUR4 {10,875) 060 784 13 (553 330 12) 407 454 01
17372001  BOEING CO COM {2.000) 121,170 35 (82,485 15) 3B 67520
1/4/2001  BOEING CO COM (1 500) 9308209 (61,472 10) 3160599
1/5/2001  BOEING CO COM {1.500) 88,936 83 (61 472.10) 2748473
1/9/2001  BOEING CO COM {2.500) 145 155 90 (111 311 50) 33,844 40
11112001 BOEING CO COM {1 000} 60 002 39 (44 524 80} 15 478 29
171272001 BOEING CO COM {1,000) 50234 12 (41,958 15) 17 27797
116/2001 BOEING CO COM {1 000} 60 129 69 {39 387 70) 2074199
1172001 BOEING CO COM {1 000) 80,557 37 (39,387 70) 2116867
112572001 BOEING CO COM (500) 2971800 (19 603 85) 1002515
27232001 BOEING CO COM {3 300) 20347121 (154 523 88) 48,947 53
42012001 BOEING CO COM {1 000) 682,232 72 (44 664 50) 17 567 82
4/23/2001 BOEING CO COM (1 500) 90 340 18 (66,957 35) 23,342 83
4/24r2001 BOEING CO COM {1.500) 91412135 (68,997 35) 2441500
42572001  BOEING CO COM (2.000) 119 99599 {89,557 40) 30425 59
8/2372001  BOEING CO COM (540) 28181 55 (16 998 34) 11183 M
9/10/2001  BOEING CO COM (1,170} 52,887 28 (36 829 73) 16 057 53
SN7/2001  BOEING CO COM {1 780) 67,904 73 (56,492 47) 1141228
0/24/2001 BOEING CO COM (350) 11,265 62 (11,133 50) 12212
91372001 BOMBARDIER INC CLASSBSUB VTG NPV CAD {400) 4484 95 (5050 24) (554 29}
9/14/2001  BOMBARDIER INC CLASSB'SUB VTG NPV CAD {2,300} 22 459 92 (29 090 81) (6 630 69)
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8/17/2001 BOMBARDIER INC CLASSESUB VTG NPV CAD (900) 8868 70 {11383 28) {2514 58)
91182001 BOMBARDIER INC CLASS®B'SUB VTG NPV CAD (1 '900) 15939717 (24 031 38) (8 091 81)
9/20/2001 BOMBARDIER INC CLASSBSUB VTG NPV CAD (1 700) 14 341 53 {21 501 76) (7 160 23)
92172001 BOMBARDIER INC CLASSB'SUB VTG NPV CAD (1 500} 12417 29 (18 972 14) (6 554 85)
97242001 BOMBARDIER INC CLASSB'SUB VTG NPV CAD {1 700) 14177 62 {21501 78) {7 324 14)
2232001 BRIGGS A STRATTON CORP CAP {295) 10991 33 (12,608 21) (1814 88)
422001 BRIGGS & STRATTON CORP CAP {754} 2B 348 55 (32,220 60) {3 87205
4732001 BRIGGS & STRATTON CORP CAP (807) 28 760 51 {34 485 45) {5 724 94)
2/232001 BRISTOL MYERS SQUIBB CO COM (2.270) 140 054 32 (135 547 38) 4 500 94
22312001 BROADCOM CORP CL A {320) 21549 23 (76 B88 10) (54 938 B2)
2272001 BROADCOMCORPCLA (1 400) 46,818 81 {312 633 53) (285818 72)
117282007 BROCADE COMMUNICATIONS SYS INC COM ISIN #US111¢ {2 320) 67,034 88 (55857 73) 1137713
32112001 BRUSH ENGINEERED MATLS INC HLDGS CO COM {500) 801719 {10 484 25) {1 487 16)
V26/2001  BRUSH ENGINEERED MATLS INC HLDGS CO COM {10 300) 185342 31 (213 228 09) {27 835 78)
272001 BRUSH ENGINEERED MATLS INC HLDGS CO COM {1 000) 18.219 39 (21 248 20) (302891)
A/28/2001 BRUSH ENGINEERED MATLS INC HLDGS CO COM {8,600} 115 539 69 {125 726 02) {10,188 33)
3212001 BSTN SCIENTIFIC CORP COM (5 500) 96,138 78 (85 580 00} 10 556 78
/772001  BSTN SCIENTIFIC CORP COM {12,500) 221 110 12 (192 858 00) 2825212
2/23/2001  BURL NORTHN SANTA FE CORP COM {1 500} 4512149 {39 258 87) 588252
47372001 BURL NORTHN SANTA FE CORP COM 1] 3000 - 30 00
2Za001  BURL RES INC COM (300} 1362254 (12963 77 658 77
4102001 BURL RES INC COM (1,500} 70,378 85 (G4 764 95) 581300
7/3/2001  CABLE & WIRELESS ORD GBPO 25 (86 214) 548 37205 {1 109,281 50) (560,919 45)
5/21/2001 CABLEVISION NY GROUP CL A COM (800) 47078 42 (54 282 71) (7 204 29)
522/2001  CABLEVISION NY GROUP CL A COM (900) 52,807 20 (61 068 05) (8,460 BS)
5/29,2001 CABLEVISION NY GROUP CL A COM (500} 23,418 05 {33926 689) {5 507 64)
10/11/2001  CABLEVISION NY GROUP CL A COM (1700) 67 550 88 (115,350 76) (47 753 88)
11162001 CABLEVISION NY GROUP CLL A COM (400) 14 183 52 (27,141 35) (12,877 83)
2001 CABOT MICROELECTRONICS CORP COM {3 100} 211,107 92 {177,244 58) 3386254
4/1972001  CABOT MICROELECTRONICS CORP COM {1 100) 71,566 36 (63076877 7,580 59
6M15/2001 CABOT MICROELECTRONICS CORP COM (7 900) 468 354 05 (300 847 75) 68 508 30
31972001 CABOTOIL & GAS CORPCL A {800) 17,389 81 {10,917 84) 647187
51672000 CABOTOIL A GASCORPCL A {1,300) 41277 9N (23 655 32) 1782259
5172001 CABOTOQIL 8 GASCORF CL A (1,900} 60,259 T1 (34,573 16) 25,688 55
5182001 CABOT OIL & GAS CORP CL A 700) 23,148 22 {12,737 48) 10 410 74
232001 CABOTOlL & GAS CORP CL A (500} 16 474 04 (9,098 20) 737674
SR4r2001 CABOTOIL A GAS CORP CL A (400) 12,779 57 (7.276 58) 5501 01
5252001 CABOT OIL & GAS CORPCL A (200) 8,377 78 (3639 23) 273850
6172001  CABOQT OIL & GAS CORP CL A {500) 15538 33 (9 098 20) 8,438 13
1/%2001 CADBURY SCHWEPPES ORD GBPO 125 {2,400} 17,185 48 (15,230 25) 195523
¥8/2001  CALLAWAY GOLF CO COM {13 000} 320 701 48 (182,554 00) 147 147 48
4152001 CALLAWAY GOLF COCOM {6,400) 138 387 89 (91 70221) 48,685 48
472001 CALLAWAY GOLF CO COM {1,000) 45774 22 (29,292.20) 16 48202
4{24/2001 CALLAWAY GOLF CO COM {2 900) 67 681 69 (46,124 51) 21537 18
4/24/2001 CALLAWAY GOLF COCOM (1 100) 25,002 18 (17 100 18) 7.901 88
47252001 CALLAWAY GOLF CO COM {2,900) 65833 24 (53,978 25) 1188199
47252001 CALLAWAY GOLF CO COM {3 300) 75623 50 (61,421 25) 14 20285
4/26r2001  CALLAWAY GOLF CO COM {2 100} 5201318 {39 088 25) 12520 81
47282001 CALLAWAY GOLF CO COM {1 BOD} 39,818 67 {2a 780 00) 10,038 67
92112001 CALLAWAY GOLF CO COM {12,000} 153,269 67 (194 510 57) {41,240 80)
5/24/2001 CALLAWAY GOLF CO COM {700} 9 46018 {11 449 85} {1989 87}
9/252001 CALLAWAY GOLF CO COM {3 300) 43,11305 (53,077 B&) (10 864 81)
0/26/2001 CALLAWAY GOLF CO COM {6 700) 8237374 {110 643 60) (28,260 B6)
9/26/2001 CALLAWAY GOLF CO COM {1 400) 17048 25 {22,731 68) (5 685 43)
27232001 CALPINE CORP COM {379) 18,075 48 (13 874 08) 220540
52472001 CALPINE CORP COM {1 885) 86 060 87 (61 600 B4) 24 460 13
712072001  CALPINE CORP COM {2 205) 88320 35 {102 951 27) (14 621 92)
8172001 CALPINE CORP COM (1 200) 42,645 60 {49,097 58) (6 151 98)
81772001 CALPINE CORP COM (3755) 100,478 74 {151 230 50) (41,753 78)
WS2001  CALPINE CORP COM (3,440) 105,978 39 {119,808 79) {13,828 40}
1072472001 CALPINE CORP COM (1 870) 43,924 83 (57 080 07) {13155 24)
10/25/2001 CALPINE CORP COM (3,470) 79,048 12 (83 32207) (3 376 85)
12172001 CALPINE CORP COM (2,485) 47 638 20 (84,502.76) (16 824 58)
11172001 CAMPBELL SOUP CO COM (4 800) 157 337 30 (123 539 84) 23797 48
1/12/2001  CAP 1 FNCL COM (5000 32172867 (25 591 90) 858077
1182001 CAP 1 FNCL COM {1 000) 64 93213 (51 183 80) 13 748 33
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| Trade Date | Asset Description | Shares | " Cash |  Book Cost Gainloss |
11772001 CAP 1 FNCL COM {1 000) 86 781 57 {51 183 80) 15597 77
2232001 CAP 1 FNCL COM (150) 841321 {9 299 62) (B8E 41)
&1/2001  CAPCO AMER SECURITIZATION CORP PASSTHRU CTF 19 (335 000) 339750 20 (335,968 245) 378184
2/23/2001 CARDINAL HLTH INC (170} 18 935 33 (11,5588 50} 533743
2/9/2001  CARNIVAL CORP COM {400) 13043 76 {8 954 92) 4 088 84
2/23r2001 CARNIVAL CORP COM {800) 23807 20 (17 909 84) 5 887 36
121472001 CARNIVAL CORP COM {300} 782373 671818) 1107 54
111720001 CARREKER CORPORATION COM {1 300} 512182 (36 344 38) (31 222 54)
1172001 CASINO GUICH-PERR EUR1 53 (6 743) 53330170 {743 553 53) {210,251 83)
9/132001 CASINO GUICH-PERR EUR1 53 {4 133) 32111138 {440 520 48) {11941812)
2722001 CASINO GUICHPERR EUR1 53 (S/R 31/01/2001) m 182 - 182
25572001 CASINO GUICH-PERR EUR1 53 (S/R 31/01/2001) {10) 701 - 1701
272001 CASINO GUICH-PERR EUR1 53 (S/R 31/01/2001) 1)) 162 - 162
42712001  CASINO GUICH-PERR WTS 15/12/03'A (ORDYEUF (778) 3854 71 - 385471
41272001  CASINO GUICH-PERR WTS 15/1205B (ORD) EUR135 (778) 4 607 69 - 4 607 69
20252001 CATERPILLAR INC COM (345) 1391333 (12904 1) 100907
2001 CDN NATL RAILWAYS COM NPV (100) 421067 {3 494 15) 716 52
6/1172001 CDN NATL RAILWAYS COM NPV {100) 415504 (3,698 57) as6 47
6122001 CDN NATL RAILWAYS COM NPV (300} 12,537 88 {11003 91) 153397
/132001 CDN NATL RAILWAYS COM NPV (100) 4147 14 {3 708 33) 440 81
6/1472001 CDN NATL RAILWAYS COM NPV {1,100) 44 558 43 {40 353 B4) 4204 59
6/19/2001 CDN NATL RAILWAYS COM NPV (100} 391547 {3,640 50) 27497
S/20r2001 CON NATL RAILWAYS COM NPV {200} 774301 {7 28101) 452.00
6/21/2001  CDN NATL RAILWAYS COM NPV (300) 11 56560 (10 921 52) 844 08
6/28/2001 CDN NATL RAILWAYS COM NPV (800} 3120541 {28 oB2 64) 222277
10/30/2001 CEC ENTMT INC COM (4 800) 17383307 (222,261 42) (48 328 35)
27232001 CENDANT CORP COM STK (1,300) 16 782.43 {28 353 00) (1157057
5/17/200¢ CENDANT CORP COM STK {2 000) 35,298 80 (358 302 20) (403 40)
SM82001 CENDANT CORP COM STK {7 000} 124 175 84 {126,761 20} {2,585 36}
5/21/2001 CENDANT CORP COM STK (5 500) 100,846 63 {98 200 30) 2,448 33
7T1MW2001  CENDANT CORP COM STK {8,500) 170844 28 (150 878 30) 19 967 98
711172001 CENDANT CORP COM STK (6 000) 120 250 97 {101,800 80) 18 450 17
107272001  CENDANT CORP COM STK (4 000) 48582 77 {87,701 00) (19,118 23)
101872001 CENDANT CORP COM STK (6 500) 8430218 (127,351 14) {43 048 56)
10/Z32001 CENDANT CORP COM STK (4 000} 5552134 (76 300 80) (20 779 45)
102472001 CENDANT CORP COM STK {7.000} 94 585 03 (133 526 40) (38,641 37)
10/25/2001 CENDANT CORP COM STX (6 500) 88,981 88 (123 962.95) (3700107
10/26/2001 CENDANT CORP COM STK (5 000) 08 936 89 (91 796 50) (22 859 81)
10/30/2001 CENDANT CORP COM STK (3,000) 39 160 39 {47 706 10) {8,545 71)
8/2/2001  CENT COM CARREFOUR EURO 8 (5,033) 63281 41 (75137 18) 87757
9/11/2001 CENT COM CARREFQUR EURD 8 {29 795) 355,168 32 {448,585 50) (91 410 27}
9132001 CENT COM CARREFOUR EUR0O 6 (15,500) 175 334 47 (207 12282) {31 783 35)
8/17/2000  CENTURYTEL INC COM ISIN US 1567001080 (1 500) 48,085 24 (80,700 35) (12615 11)
10/16/2001 CENTURYTEL INC COM ISIN US 1567001060 (1.125) 3517408 {30 37208) (5108 01)
11/26/2001 CENTURYTEL INC COM ISIN US 1587001060 {915) 31 604 54 (32,835 96) {1141 42)
08/4/2001 CERTEGY INC COM (2.250) 78,311 33 (59 647 25) 18 684 08
9/8/2001 CERTEGY INC COM {1,500} 49 347 60 (38 857 33) 10,400 27
92001 CERTEGY INC COM {850} 2118278 {19 395 §9) 2287 10
9/20/2001 CERTEGY INC COM {3,500) 105 597 77 {39,450 41) 16 147 36
9/25/2001 CERTEGY INC COM {1,000) 22222 (24,919 75) 4,300 47
10/2/2001 CERTEGY INC COM {1 000) 22,011 10 {24,634 03) 337713
10/17/2001 CERTEGY INC COM {2 000) 57 78 08 (50 771 04) T.106 42
101972001 CERTEGY INC COM {2 000) 58 952 63 (50 792 27) 8170 38
10/22/2001 CERTEGY INC COM {1 000) 29 414 41 (24,893 04) 452047
10W24/2001 CERTEGY INC COM {2 000) 59 749 30 (52,508 55) T243 25
71112001  CHARLES VOGELE HLD CHF10 (3 589) 317 22005 (673,710 48) {358,400 43)
TH2/2001 CHARLES VOGELE HLD CHF 10 (2 982) 278,011 92 (506 063 22) (228 051 30)
71132001  CHARLES VOGELE HLD CHF10 (887) 82368 28 (149,270 35) (68 902 OT)
716/2001  CHARLES VOGELE HLD CHF 10 (565) 53,170 98 (94 022 02) (40 851 06}
71772001 CHARLES VOGELE HLD CHF10 ) 74 82797 {134 093 89) {59,466 02)
7118/2001 CHARLES VOGELE HLD CHF10 {660) 80,129 99 {113 B09 76) (59873 77)
719/2001 CHARLES VOGELE HLD CHF10 (334) 31,530 04 (60 631 00) (29 100 96)
12/4/2001 CHARTER COMMUNICATIONS INC DEL CL A (800) 12,311 58 {13433 78) {1122.18)
22372001 CHECK PT SOFTWARE TECHNOLOGIES ORDILS 01 (350) 27 22254 (19 042.52) 8 180 02
313/2001  CHECK PT SCFTWARE TECHNOLOGIES ORDILS 01 (430) 28,101 58 {23395 10) 4706 48
8MY2001 CHECK PT SOFTWARE TECHNOLOGIES ORDILS 01 1,720} 69 776 52 (105 945 02) {36,168 50)
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2232001 CHUBB CORP COM (300) 20 888 30 (18 857 12) 403118
1/2672001  CIE DE ST-GOBAIN EUR18 {600) 92 843 81 {77.516 88) 15326 95
17292001 CIE DE ST-GOBAIN EUR16 {100) 15,584 72 {12,919 48) 266524
&/2002001 CIE DE ST-GOBAIN EUR16 (1 450) 203,928 39 (208 958 60) {5030 21)
9/11/2001  CIE DE ST-GOBAIN EUR18 (4,348) 613990 22 {629 348 53) (15358 31)
8132001 CIE DE ST-GOBAIN EUR16 (2,862) 353 081 75 {388 308 43) (35,244 63}
2202001  CIENA CORP COM (330) 24 707 92 {24,783 20) 75 28)
4232001 CIENA CORP COM 910) 58,531 589 (68 341 55) {11 809 96)
872/2001  CIENA CORP COM (780} 27,182.12 (S5 123 87) (27 961 55)
117272001 CIMA LABS INC COM (1 190) 43790 54 {82,584 60) (18 794 05)
719/2001  CINERGY CORP COM (4.500) 148 231 34 (154,639 70) (6 408 36)
7232001  CINERGY CORP COM (1 500} 46 138 48 (52573 20) (6 434 74)
8/8/2001  CINERGY CORP COM (500) 15497 78 {17,524 40) {2,026 62)
871200t CINERGY CORP COM {1,500) 46 815 53 (53 097 75) (6282 22)
8/8/2001  CINERGY CORP COM (500) 1547333 (17 888 25) (2225 92)
8/23¥2001 CINERGY CORP COM (1 500} 4398176 {52 415 &5) (3433 39)
8/24/2001 CINERGY CORP COM {1 000) 32584 1 {34,373 70) {1789 59)
12/72001  CINERGY CORP COM (7 500) 217988 21 (258 138 35) {38,138 14)
12472001 CINERGY CORP COM (6,500} 190 537 23 {224 271 05) {33 723 82)
1211872001 CIRCUIT CY STORES INC COM {10 300} 245,131 81 (127,381 38) 117 750 43
2712001 CISCO SYS INC COM (3670) 115,685 92 (57 534 90) 5815102
2232001 CISCO SYS INC COM {14 500) 388,012 88 {227,317 7)) 160 695 15
87282001 CISCO SYS INC COM (4 080} 48,100 44 (64 119 27) {15,018 83)
2212001 CITIC PACIFIC HKDO 40 {105,000) 297 24060 (827 976 97} (330 738 37)
2/23/2001  CITIGROUP INC COM {10 275) 484,621 99 {75,298 94) 419,323 05
3972001 CITIZENS COMMUNICATIONS CO COM (4 500) 67 860 42 (35 707 50) 32 161 82
31272001 CITIZENS COMMUNICATIONS CO COM (5 500% 79,565 B3 {44 050 80) 3551503
V132001 CIMZENS COMMUNICATIONS CO COM {6 500) 92,881 88 (54.231 45} 38 650 44
10/22/12001  CITRIX SYS INC COM {480) 11 833 10 (11,192 19) 840 91
127772001 CITRIX SYS INC COM (100} 2411M (2284 12) 12779
22112001 CITY NATL CORP COM (5 000) 172483 24 {162 830 09) 9,658 15
22112001 CITY NATL CORP COM {1,000 34,778 84 (31962 10) 281674
4472001 CITY NATL CORP COM (10 900) 208 758 T4 {377,840 03) 1911871
6/27/2001 CLASS EDITOR) EURQ 1 (13,159) 77ME T (229,769 48) (152.428 75)
6282001  CLASS EDITORI EURD 1 (45,128) 25088277 (766 502 01) (545 839 24)
67292001 CLASS EDITORI EURQ 1 (81 165) 450 814 27 (1,413 759 52) (962,945 25}
2/9/2001  CLEAR CHANNEL COMMUNICATIONS INC COM (500} 29608 01 (31 950 75) (2341 74)
22320010 CLEAR CHANNEL COMMUNICATIONS INC COM {800) 49,754 29 (57 511 35) {7 757 08)
12/4/2001 CLEAR CHANNEL COMMUNICATIONS INC COM (400) 18759 37 {25 560 B0} {6 BO1 23)
1073172001  CMO CITIBANK CR CARD MSTR TR ISER 99-2 CLA5875. (450,000} 475628 91 (447 257 B1) 28371 10
712712001 CMO COML MTG AST TR 89-C1 A3 6 64 EXPECTED MA  {240,000) 247 12500 (245,278 13) 1 846 87
7/20/2001 CMO COMM 2000-C1 COML MTG PASSTHRU CTF CLA-21 {420 000) 449 760 94 (423 576 58) 26 184 33
412412001 CMO CR SUISSE 15T BSTN MTG SECS CORP  COML PAS (624) 824 10 (655 16) (31 08)
51772001 CMO CR SUISSE 1ST BSTN MTG SECS CORP  COML PAS {848) 846 23 (888 34) (42 11)
12001 CMO CR SUISSE 1ST BSTN MTG SECS CORP  COML PAS {652) 65177 {684 21) (32.44)
7M&/20017  CMO CR SUISSE 1ST BSTN MTG SECS CORP COML PAS (1.612) 161212 {1 692 35) (80 23)
8/24/2001 CMO CR SUISSE 1ST BSTN MTG SECS CORP  COML PAS {1.247) 124877 {1 308 82) {62 05)
W17/2001  CMO CR SUISSE 1ST BSTN MTG SECS CORP  COML PAS (1.255) 125548 (1 317 96} {62 48)
10/17/2001 CMO CR SUISSE 15T BSTN MTG SECS CORP  COML PAS (1 640) 164015 {(1.721 17} (8162)
11/20/2001  CMO GR SUISSE 1ST 8STN MTG SECS CORP  COML PAS {1,278) 127578 {1338 27) {63 49)
12117/2001 CMO CR SUISSE 15T BSTN MTG SECS CORP  COML PAS {1 680) 1,680 03 (1.742.64) (82.81)
&20:2001  CMO CR SUISSE (5T BSTN MTG SECS CORP  PASSTHRI (380 000) 408,089 22 (400 528 81) 7570 31
12117/2001 CMO CR SUISSE 15T BSTN MTG SECS CORP PASSTHRI (385 000) 416663 28 {430 488 28) (13 825 00}
11252001  CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 200( (2 318) 231848 (2.235 31) 8315
22612001  CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 200K (6 031) 803133 (5 81503) 21630
V262001  CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 2001 {7 138) 713829 (8,882.29) 258 00
4252001  CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 2004 7129 712933 (8 873 65) 255 58
5252001 CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 2000 (13,449) 13,449 2 {12,966 90} 482 32
6/25/2001 CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 2000 (10 369) 10 368 79 (9 596 64) 371 85
7725/2001 CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 2000 (11,642) 11,642.00 {11,224 57 417 52
82772001 CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 200t {7 702) 7,701 50 (7 42530) 27620
/252001 CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 200t (9973) 957349 (P 615 82) 35767
1072572001 CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 2001 (12.488) 12.488 02 {12,038 24) 477
11/26/2001 CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 200t (11 401) 11 400 51 {10 991 88) 408 85
121262001  CMO GE CAP MTG SVCS INC REMIC PASSTHRU CTF 20 (17 585) 17 585 45 (16 954 79) 630 66
7116/200%  CMO GMAC COML MTG SEC INC MTG PASS THRUCTF 19 (415 000) 41373555 {412,925 00y B10 S5
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Trade Date Asset Descri Shares Cash Book Cost Gaun/loss
1182001 CMO LB COME CONDUIT MTG TR 1899-C1 MTG PASSTHR (615 000} 832104 69 {616 318 15) 15 785 94
6152001 CMO LB COML CONDUIT MTG TR 1999-C2 COML MTG PA! (1 080) 105983 (1,105 78) (45 95)
71162001 CMO LB COML CONDUIT MTG TR 1988-C2 COML MTG PAY {1410) 1409 81 {1470 94) {6113}
8r&2001 CMO LB COML CONDUIT MTG TR 1899-C2 COML MTG PAY {(1077) 107683 {112352) {46 69)
/1712001  CMO LB COML CONDUIT MTG TR 1999-C2 COML MTG PAS {1 084) 1084 24 (1131 25) {47 01)
10152001 CMO LB COML CONDUIT MTG TR 1999-C2 COML MTG PAS {1 434} 143363 {1 495 79) (6218}
117152001 CMO LB COML CONDUIT MTG TR 1998-C2 COML MTG PAS (1.102) 1,101 58 {1 149 34) (47 76)
127772001 CMO LB COML CONDUIT MTG TR 1895-C2 COML MTG PA! {410 392) 43283504 {428 186 07) 4 648 97
1211772001  CMO LB COML CONDUIT MTG TR 1999-C2 COML MTG PAS [1451) 1450 54 {t 513 43) {82 89)
12168/2001 CMO LB COMI. CONDUIT MTG TR 1899-C2 COML MTG PAS (0} 0 (0 04) 001
110/2001 CMO LB COML CONDUIT MTG TR SER 1995-C1 CLA18 4 {443 297) 451 660 72 (428 328 35) 2333237
1/16/2001 CMO LB COML CONDUIT MTG TR SER 1999-C1 CLA168 4 (1 581} 1591 42 {1539 72) 5170
215/2001 CMO LB COMIL CORDUIT MTG TR SER 1889-Ct CLAIG 4 (1602) 1,601 61 (1.51527) 85 34
V12001 CMO LB COML CONDUIT MTG TR SER 1998-C1 CLA18 4 {3,848) 384585 {3 638 52) 207 33

4/352001 CMO LB COML CONDUIT MTG TR SER 1899-C1 CLA16 4 (621,511} G636 174 54 {598 768 62) 37 408 32
4/18/2001 CMO LB COML CONDUIT MTG TR SER 1869-C1 CLA1 64 (2.315) 2315 31 (2 190 49) 124 82
32212001  CMO LB-UBS COML MTG TR 2000-C4 PASSTHRU CTFCL/  (565,000) 811682148 (600,665 63) 11 25585
713112001 CMO LB-UBS COML MTG TR 2001-C3 MTG PSTRUCTF CL. (380,000} 384 007 81 {381 885 37) 2,122 44
418/2001 CMO SALOMCN BROS COML MTG TR SER 2000-C3CL AT (3 127) 312739 (3 152 23) (24 84)
5/18/2001 CMO SALOMON BROS COML MTG TR SER 2000-C3CL A11 {4 125) 4,124 B8 (4 157 85) {32.1h
2212001  CMOQ SALOMON BROS COML MTG TR SER 2000-C3CL A1 (875 007) 882,116 00 {881 957 43) 158 57
8/20/2001 CMO SALOMON BROS COML MTG TR SER 2000-C3CL A1 {1 829} 182850 (1641 44) {1264}
9/168/2001  CMO SALOMON BROS COML MTG TR SER 2000-C3CL A1+ {1 635) 1 83508 {1648 07) (12.99)

10/18/2001 CMO SALOMON BROS COML MTG TR SER 2000-CICL At 1 (2 135) 213532 {2,152 28} {16 98)
11/19/2001 CMO SALOMON BROS COML MTG TR SER 2000-C3CL A1 | {1,895) 1,654 82 {1,708 28) {1348)
1211&/2001 CMO SALOMON BROS COML MTG TR SER 2000-G3CLA11 (2,161 2,18133 (2.178 50) (71N

2M/2001  COGCA COLA CO COM {2 000) 120 13599 (131 872 00) (11736 01)
2222001 COCA COLA CO COM (3 300) 170 969 27 (219 555 80) (48,588 83)

8M1@/2001 COCA COLACO COM {2.100) 102 230 27 (131 802.77) {28 663 50)
1242001 COCA COLA COCOM (1 600) 74,224 08 (92,812.98) (18 588 B3)
10/15/2001 COCA COLA ENTERPRISESINC@75DUE  01-152038R {230 DOO) 229,040 50 {2289 517 20} (478 30}
8/1/2001  COCA-COLA CENTRAL JPYS0000 {1) 518251 (8 709 52) (527 01)
9112001 COFACE NPV (548) 28,541 72 (59,380 82) {30 B38 48)
911372001 COFACE NPV (10 411) 401,088 87 [1.001,584 58) (800 457 B2)

7/9/200%  COHU INC COM (400) 8,799 70 (9 150 00) {350 30)
71212001  COHU INC COM (400) 8,799 70 (9,150 00) {350 30)
Th3a2o01  COHUINC COM {600) 13.205 55 {13 725 00) (519 45)
M72007  COHU INC COM {800} 1848545 {18,300 00) {1 804 55)
7720/2001  COHUINC COM (400) 8,039 73 (9,150 00) {1110 27)

1172712001  COHU INC COM {500) 9,550 68 {11 437 50) {1877 82)
11292001 COHU INC COM (300} 5 699 81 (6,882 50} (1 162.69)
12142001 COHU INC COM {1,400} 26,91288 (32.475 00} {5 582.02)
12472001 COHU INC COM {400) 7,731 74 {5 150 00) {1 418 20)
1265/2001 COHU INC COM (1 800) 36,927 02 (41 850 00) (4 922 98)
12/5/2001  COHUINC COM {1,800} 37,196 30 (41,850 09) (4 653 70)
12//2001 COMU INC COM (3 865) 82433 84 {147 895 01) {65481 17)
12/12/2001 COHU INC COM {1 100) 2239525 (35 887 50) (13,492 25)
121372001 COHUINC COM (400) 801973 (12,958 T5) (4 929 02)
1211472001 COHU INC COM (900) 18 291 89 {29,137 50) {10 B45 81)
12/17/20017  COHUINC COM {400) 819972 {11 153 88) (2954 16}
12172001 COHUINC COM {500) 10,216 15 (8,862.45) 1565370
12/18/2001 COHUINC COM (800) 16 511 44 (13 065 48) 3 445 B8
12/18/2001 COHU INC COM {1 000} 20,838 1 {15 868 10) 47732
12/20/2001 COHU INC COM (1 100) 20 B854 30 {17,452 11} 350155
1272172001 COHU INC COM (2 000) 38 188 72 (31278 28) 6520 48
122412001 COHUINC COM {200) 397988 {2,825 00} 1054 B8
12/2672001 COHU INC COM (1 600) 32,208 92 {24 691 27) 751565
1212712001 COHU INC COM (435) B,664 81 (6638 10) 2,026 81

ZZ2001  COLGATE-PALMOLIVE CO COM {2,700} 163 868 71 (143 707 25) 20 159 48
2232001 COLGATE-PALMOLIVE GO COM {500) 29,114 02 {27.592.50) 1,521 52
127412001 COLGATE-PALMOLIVE CO COM (200} 11 587 61 (8 192.90) 2,354 71
726/2001  COLONIAL BANCGROUP INC COM (700} 1012509 (9,419 41) 70568
71232001  COLONIAL BANCGROUP INC COM {S00) T28475 {8,647 §9) 616 78
712412001  COLONIAL BANCGROUP INC COM {300} 4 354 88 (3956 73) 35813

2/0/2001 COMCAST CORP CL A SPL (700} 3076523 (34 612 90) {3847 67)
21232001  COMCAST CORP CL A SPL {1,200} 50125 32 (59 338 40) (9 211 08)
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| Trade Date { Asset Description [ Shares | Cash | BookCost GalnfLoss
12/4/2001 COMCAST CORP CL A SPL (700) 27 336 18 (34,612.50) (7276 72)
2232001 COMERICA INC COM (400) 2512716 (21,774 DO) 335318
4/20/2001  COMM 1 (NC DEL COM STK {1,400) 15071 33 (51 187 50) {36 116 17)
4732001 COMM 1 INC DEL COM STK (1 200} 1161901 (47 531 25) (35 912.24)
4/24{2001 COMM 1 INC DEL COM STK {3 500) 3425285 (132.083 15) (97 841 1D)
223/2001  COMPAQ COMPUTER CORP COM {6 680) 147 847 50 (180,429 70) (32.582.20)
82472001 COMPAQ COMPUTER CORP COM (11 00G) 144 107 27 (321 629 30) (177 522 03)
8/2972001 COMPAQ COMPUTER CORF COM (5,000) 65,247 81 (1456 246 50) (80 998 69)
8/30/2001 COMPAQ COMPUTER CORP COM {5,000} 64 976 32 (143013 70} (78 037 38)
9M1&/2001 COMPAQ COMPUTER CORP COM (12,500) 108,777 60 (343,549 55) (234 771 95)
§/19/2001 COMPAQ COMPUTER CORP COM (11,000) 9298118 {299,985 35) (207 024 17)
9202001 COMPAQ COMPUTER CORP COM {10 500} 8242223 (1B89.238 70) (106 B16 47)
10/272001  COMPAQ COMPUTER CORP COM (7,450) 59 187 51 {240 499 62) (181 312 11)
217342001 COMPUTER ASSOC INTL INC COM (600) 19 244 35 (33701 82) (14 457 47)
2232001 COMPUTER SCt CORP COM (200) 11 897 60 {14,387 00} {2 489 40)
372612001 COMPUTER SCI CORP COM (1 480) 47 180 82 {115013 80} (67 832 58)
2/23r2001 COMPUWARE CORP COM (50) 501 54 (1628 01) {1,126 47)
¥22/2001 COMPUWARE CORP COM {1 600) 14,208 52 (51,087 03) (36 767 51)
21232001  COMVERSE TECH INC COM PAR $0 10 {250) 2183522 {18 520 91) 3314 31
10/4/2001  COMVERSE TECH INC COMPAR $0 10 (1 250) 26477 84 (98 562 51) {72 084 50)
211412001 CONAGRA FOOQDS INC (27 000) 522 994 11 (668 011 45) {145,017 34)
V262001 CONAGRA FOQDS INC {2,500) 47 106 42 {61087 85) {13 881 23}
26/2001  CONAGRA FOQDS INC (3 500) 64 537 84 {86 900 30} (22,382 46}
372712001 CONAGRA FOOQDS INC {5 000 90 448 97 (127 579 75) (37 132.78)
328/2001  CONAGRA FOODS INC {4,500} 81388 32 (112711 80y (31 323 48)
/2072001 CONAGRA FOODS INC (9,000) 16137540 (215 248 70) {53 873 30)
12/4/2001 CONAGRA FOODS INC (500} 11,554 81 {11 524 55) 30 06
2232001 CONCORD EFS INC COM (500) 21530 53 (12 301 87) 9228 88
6/20/2001 CONSECO FIN SEC CORP 2001-B HOME EQTY IMPTLNC (625 000) 628 710 94 (624 990 81) 372013
5/10/2001 CONSTANTIN FILM NPV {9 584) 130985 67 (644 818 59) (513831 92}
5/11/2001 CONSTANTIN FILM NPV 8,151) 15771 27 (585,280 29) (489,488 99)
§17/2001 CONSTELLATION ENERGY GROUP INC COM (2,500) 123783 11 {98 025 50) 27 757 &1
§18/2001 CONSTELLATION ENERGY GROUP INC COM {1 500) 73604 14 (57 815 30) 16 0GB B4
52072001 CONSTELLATION ENERGY GROUP INC COM {1 500) 70,702 54 (57,615 30) 13,087 24
53072001 CONSTELLATION ENERGY GROUP INC COM (2 00Q) 93 637 27 (77 133 50) 16 503 77
71172001 CONSTELLATION ENERGY GROUP INC COM (500) 2127583 {22 155 00} (87917)
8/1/2001  CONSTELLATION ENERGY GROUP INC COM {1 215) 3541169 (53,836 65) (18 424 98)
10/26/2001 CONSTELLATION ENERGY GROUP INC COM (1 085) 25,426 13 (30,417 786) (4 991 63)
11/872001 CONSTELLATION ENERGY GROUP INC COM (1,355) 33657 07 (37 987 15) {4 330 08)
2232001 CONVERGYS CORP COM (600) 2462317 (28 311 00) (3 637 83)
&/22/2001 CONVERGYS CORP COM (1 680) 47 609 60 (75.883 20) (28,073 70)
972772001 CONVERGYS CORP COM {2,000} 54024 79 {58 719 20y (2 694 41)
10/1/2001  CONVERGYS CORP COM 1 000) 27 545 57 (28,359 60) {814 03)
10/2/2001  CONVERGYS CORP COM (1.000) 27,539 08 (28 359 60} (820 52)
10/16872001 CONVERGYS CORP COM {3,000) 77 813 50 {84 931 60) (7 168 10)
10/23/2001 CONVERGYS CORP COM {1000) 26084 12 (27 2648 90) (1174 78)
972012001 COOPER COS INC COM NEW (1 600) 73576 26 (69,392.00) 4184 26
9/21/2000  COOPER COS INC COM NEW (9 300) 392,857 07 (415,036 38) (22,379 29)
9/21/2001 COQPER COS INC COM NEW (400) 16,711 44 (17 348 00) {636 58)
1172772004  COORS ADOLPHCOCL B (400) 22,701 16 (21 078 64) 182252
11/28°2001 COORS ADOLPHCOCL B (1.200} 53,088 12 (63 388 80) 4,699 32
11/29/2001 COORS ADOLPHCOCLE (700) 3983070 {36 497 00) 333370
17572001 CORNING INC COM {2 200) 109 579 00 {25993 22) 8358578
2232001  CORNING INC COM (1 650) 54,835 81 (20,805 33) 34,030 53
1272001 CORNING INC COM {1,550) 3619126 (20 579 78) 15,611 53
V22/2001 CORNING INC COM {1,350) 31,740 84 {67 63557) {35 894 63)
2172001 CORNING INC COM {2 500) 35623 80 {200 284 80) {164 861 00)
127772001 CORNING INC COM {500) 4914 83 (4,584 85) 345 98
&21/2001 CORVIS CORP COM (3,000) 10,430 05 (88 783 10) (78 353 05)
62272001 CORVIS CORP COM (900) 3,288 75 (19,026 26) {15,727 51)
6/25/2001 CORVIS CORP COM {200} 730 55 (4,171 62) (3 441 07)
67262001 CORVIS CORP COM {400) 145995 (8 343 24) {6 583 29)
103072001  COST PLUS INC CAL COM {2 300} 43 606 54 (30,932 44) 12874 10
10/30/2001 COST PLUS INC CAL COM (4 300) 8238375 (77 524 45) 4839 30
212372001 COSTCO WHSL CORP NEW COM {1 000) 40,406 15 (32 092 50} 831365
2232001  COUNTRYWIDE CR IND §NC COM {200) 887370 (7 537 00) 133670
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Meadows Foundation, In.

Realized Gains and Losses
Form 990-PF, Part IV, Line 1{a)
December 31, 2001

Statement 13

| Trade Date | Assst Description { Shares | Cash | Book Cost Gainfloss |

1/30/2001  COVENANT TRANS INC NEVCL A (3 400) 5381374 {46 820 72) 699302
1/31/2001  COVENANT TRANS INC NEV CL A {18 600) 292010 26 (227 387 28) 64 622 98
2112001  COVENANT TRANS INC NEV CL A {15.200) 237 45208 {171 170 78) 86 321 30
27212001 COVENANT TRANS INC NEV CL A {1 500} 23,717 95 (16,242 97} 747508
252001 COVENANT TRANS INC NEVCL A {1500) 2371795 (13 287 00) 10 430 95
2672001  COVENANT TRANS INC NEV CL A (3 800) 59 848 00 {31 883 00) 27 98500
5/1572001 CREDENCE 5YS CORP DEL {3 800) 88,651 04 (7387542 14 775 82
52472001 CREDENCE SYS CORP DEL {6 900) 168,558 30 (135 880 43) 3087587
/252001 CREDENCE SYS CORP DEL (5.400) 13114380 (117 834 71) 1330909
5/29/2001 CREDENCE SYS CORP DEL {2.500) 58,748 04 (55916 75) 283129
1/11/2001  CSX CORP COM {1.100) 31420 45 (57 624 07) (26 203 62)
21232001 CSX CORP COM {800} 26 19912 (35 800 00) {10 600 88)
3972001  CSX CORP COM {500) 16 582 44 (22 608 75) 6028 31)
472472001 C5X CORP COM {1 200) 40 0Ge 22 (50 976 30) {10,968 08)
11232001  CTS CORP COM (4 400) 195 678 62 (219 143 40) (23 464 78)
212172001  CTS CORP COM (6,300) 235784 11 (258 962 29) (24 178 18)
2232001  CVS CORP COMSTK (800) 4562247 (30 638 00) 14924 4T
81/2001 CYCLE & CARRIAGE SGD1 (309,288) 547 579 37 (812 969 76) (265 390 39)
2712001 CYPRESS SEMICONDUCTOR CORP COM {4 700) 110 614 81 (211 839 14) {101 274 53)
2/2%2001 CYPRESS SEMICONDUCTOR CORP COM {6 000} 128 453 30 {158 131 60) (29,878 30}
172001  CYPRESS SEMICONDUCTOR CORP COM (24 500) 448 080 22 (688 151 52) (240 071 30)
222001  CYPRESS SEMICONDUCTOR CORP COM {9,500) 179 443 29 (210 649 85) {31 206 68)
5/2/2001  CYPRESS SEMICONDUCTOR CORFP COM {2 500) 59,504 26 (81,566 75) (2,062 49)
5/232001 CYPRESS SEMICONDUCTOR CORP COM (3,000) 73008 26 (72 153 60) 854 66
171072001 O R HORTON INC COM {2 200) 52688 24 (32329 10) 20359 14
1/17/2001 D R HORTON INC COM (700} 16 853 28 {10,286 53) 858873
1/18/2001 D R HORTON INC COM (1,500) 38,825 11 (22 04257) 14 782 54
/30,2001 D R HORTON INC COM (0} 419 (265) 154
272001 DAIMLERCHRYSLER AUTQ TR 2000-E AST BKD NTCL A« {310 000) 314516 80 (309 946 99) 4 589 81
26/2004  DANONE EUR1 {200) 28951 17 (22 228 71) 472148
7/2712001 DANONE EUR1 (400) 5165128 (44,450 41) 719187
9/18/200t DANONE EUR1 (200} 25801 T1 (22229 T1) 357200
117152001 DATACRAFT ASIA SGDO 10 (17 569) 31988 10 (130 113 92) (98,124 82)
12/14/2001 DATACRAFT ASIA SGDO 10 (434) 980 50 (2,394 89) (1404 10)
17232001 DEERE & COCOM (410} 17,015 46 (13 503 35) 35121
272001 DEERE & CO COM {280} 10919 63 {8 221 80} 1,697 83
32172008 DEERE & GO COM {4.000) 155 757 20 {185,550 80} {26 793 60)
3/26/2001 DEERE & COCOM (13,500) 505 703 61 {593,531 00) (87 827 09)
7/26/2001 DEERE & €O COM {2,000} 79,714 12 (79,350 30) 363 83
712712001 DEERE & CO COM (2.000) 80 490 91 (78 547 80) 1,943 11
91072001 DEERE & CO COM {3 000) 127 100 05 {104 578 95) 2252110
S/18/2001 DEERE & CO COM {2.500) 87,071 25 (84 279 30) 1279195
9/19/2001 DEERE & COCOM (2,500) 94 750 08 {88,577 00) 617308
©/20/2001 DEERE & COCOM {2 000) 26222 (77,902 60} (6 840 38)
9/24/2001 DEERE & COCOM (1,000) 38 681 60 (38 629 75} 5185
9/2%2001 DEERE & COCOM (2.500) 94 333 85 (85 770 50) (1,438 65)
2001  DELL COMPUTER CORP COM {8.500) 18207514 (408 538 32) (247 463 68)
2/232001 DELL COMPUTER CORP COM (3 170} 72808 88 (173,879 25) {101,070 58)
122001 DELL COMPUTER CORP COM (1 150) 25,155 41 (63 079 23} (3792382)
5/29/2001 DELTA 3 PINE LD CO COM {4 700) 11491118 (90,354 40) 24556 78
9/20/2001 DELTA § PINE LD CO COM (7 600) 143521 21 {184 339 99) (20818 78)
@20/2001 DELTA $ PINE LD CO COM {4 500) 81823 48 (87 854 24} (5830 78)
9/21/2001 DELTA $ PINE LD CO COM {4 300) 71,939 17 {98,040 00} (26 100 83)
2/23/2001 DELTA AIR LINES INC COM {300) 12.560 58 (18 195 82) (5,635 24)
4/24/2001 DELTA AIR LINES INC COM {B00) 34 726 84 (38 148 42) {3 421 58)
BM32001 DELTA AIR LINES INC COM (1 000} 42,197 28 (51 392 10) {9194 81)
8/14/2001  DELTA AIR LINES INC COM {500) 2120958 (25 696 05) (4,296 47)
8/152001  DELTA AIR LINES INC COM {1 000) 4197229 (51,292 10) (9 419 81)
8/16/2001 DELTA AIR LINES INC COM {1 000) 41,03203 {51 392.10) (10,360 07)
8/20/2001 DELTA AIR LINES INC COM {1,000} 4001798 (51 392.10) (11374 14)
872172001 DELTA AIR LINES INC COM (1 500) 60 332,18 (77 088 15) {16 755 87)
8/23/2001 DELTA AIR LINES INC COM (1 000} 38,933 40 (51 392 10) (12 456 70)
8/24/2001 DELTA AIR LINES INC COM (3,500} 139 202 25 (163,888 15) (24 665 90)
10/2672001 DENYO CO JPYS0D {5 000) 24 404 58 (24,290 77 11419
1121/2001  DENYQ CO JPY50 (1,009) 4,891 98 (4 858 157 3381
10/10/2001 DEUTSCHE BANX AG NPV(REGD) {200) 1111740 {13,756 27) (2638 87)
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Meadows Foundation, inc Statement 13
Realized Gains and Losses
Form 990-PF, Part iV, Line 1(a}

December 31, 2001
| Trade Date | Asset Description [ Shares | Cash [ Book Cost GanfLoss |
10/10/2001 DEUTSCHE BANK AG NPV(REGD) {3,500} 193077 34 (240 734 €8) (47 657 34)
91112001  DEUTSCHE POST AG NPV(REGD) {56.840) 746,150 32 {1 131,521 99) (385 371 67)
911372001  DEUTSCHE POST AG NPV(REGD) {34 800) 429 485 76 {702,245 15) (272 758 38)
223/2001  DEVON ENERGY CORP NEW COM (400) 2297523 {21 144 00) 183123
22001 DEVON ENERGY CORP NEW COM (2,800) 154,053 38 {163,885 38) {14 831 98)
11212001 DISNEY WALT CO DISNEY COM COM (3 500) 109 154 35 (81 210 00) 1794435
1/16/2001  DISNEY WALT CO DISNEY COM COM {1 500) 4391246 {39 090 00) 982248
11712001 DISNEY WALT CO DISNEY COM COM {1 000) 33,308 68 (26 410 75) 698793
171872001 DISNEY WALT CO DISNEY COM COM (1,000) 33188 89 (26 781 50) 6 427 29
252001 DISNEY WALT CO DISKEY COM COM (6 000) 18113395 {160 569 00) 20 564 95
2172001 DISNEY WALT CO DISNEY COM COM (1 800) 50 750 30 (60 896 00) (10 145 70)
2232001 DISNEY WALT CO DISNEY COM COM (2,600) 77 841 40 {98,956 00} (21 114 60)
6/26/12001  DISNEY WALT CO DISNEY COM COM (7.000) 200 823 29 {187 330 50) 1349279
/282001  DISNEY WALT CO DISNEY COM COM {100) 2,570 91 {3 806 00) {123508)
12/4/2001  DISNEY WALT CO DISNEY COM COM (1 400) 27 45308 (51 359 10) {23916 02)
2M14/2001  DIXONS GROUP ORD GBPO 025 {6,700 2535297 {30,983 34) {5 630 37)
2112001 DIXONS GROUP ORD GG 025 (20 100) 7474279 (82 950 03) {18 207 24)
2732001  DIXONS GROUP ORD GBPO 025 (6 200) 2339239 {29,133 59) (5 741 20)
V212001 DIXONS GROUP CRD GBPO 025 (5,400) 20 401 02 (24 971 65) {4 570 63)
316/2001  DIXONS GROUP ORD GBPO 026 (6 600) 2344545 {30,520 91) {7 075 48)
V162001 DIXONS GROUP ORD GBPO 025 (1 300) 451100 {6,011 69) {1 400 69)
2212001 DIXONS GROUP ORD GBPD 025 (3 400) 14,77325 {15 722.89) {3949 B4)
V2712001 DIXONS GROUP ORD GBPQ 025 (3.400) 12 406 94 {15 722.89) {3,315 95)
5M&/2001  DIXONS GROUP ORD GBPO 025 {1 800) 6237 10 (8 323 89) {2 086 79)
2/73/2001  DOLLAR GEN CORP COM (200) 1698243 {14 093 28) 288915
4732001 DOLLAR GEN CORP COM {2937 80,323 96 (51 15127 9,172 89
V132001  DOLLAR TREE STORES INC COM (8 500) 244 458 85 (195 343 75) 4912490
31372001 DOLLAR TREE STORES INC COM {3,400) 86,371 05 {69,912 50) 16 458 55
¥14/2001 DOLLAR TREE STORES INC COM {2 100) 54,703 17 {43 181 25) 1152182
314/2001 DOLLAR TREE STORES INC COM {1 300) 33,244 83 (26,731 25) 651358
320/2001 DOLLAR TREE STORES INC COM {2.600) 45 036 47 {54 199 00) (9 162.53)
2232001 DOMINICH RES INC VA NEW COM {290) 19 092 06 (19,138 37) {43 41)
9/4/2001  DOMINION RES iINC VA NEW COM {1,170) 7384185 {77 205 38) (3,363 53)
9118/2001 DOMINION RES INC VA NEW COM {2 905) 173168 24 {183,122 99) (9 954 75)
12472001 DOMINION RES INC VA NEW COM {1020) 59,113 65 (62,787 95) (3,674 30)
22372001 DOVER CORP COM {245) 942238 (12,194 36) (2 776 98)
71182001 DOVER CORP COM {5.000) 177 218 58 {204,536 00) {27 320 42)
272001 DOW CHEM CO COM {1,450) 4232408 (58 730 04) {14 405 96)
4/21/2001  DRESDNER BANK AG NPV(REGD) {T00) 32,168 12 (30 327 00) 184112
/472001 DRESONER BANK AG NPV(REGD) {1600} 73,105 62 (70 392 92) 274270
5/11/2001 DRESDNER BANK AG NPV(REGD) {700) N54T 3 (30 588 14) 959 09
5/25/2001 DRESDNER BANK AG NPV(REGD) {500} 2186775 {21 668 56) 195 19
7112/2001  DTE ENERGY CO COM {1050) 47 400 14 (48,969 33) 430 81
71132001 DTE ENERGY CO COM {650) 28,759 20 {29,676 26} {317 08)
232001 DU PONT E | DE NEMOURS & €O COM STK {1 100) 48391 50 (28,564 25) 1782725
5212001 DU PONT E | DE NEMOURS & CO COM STK {500) 2479417 {12,983 75) 11810 42
10/2372001 DU PONT E | DE NEMOURS & CO COM STK (2 200) 93,153 25 (55 159 18) 37 994 08
2732001 DUKE ENERGY CORP COM STK (885) 36,938 66 (2590577 10 942 B9
5/22/2001 DUKE ENERGY CORP COM STK (1000) 47 30282 (25 775 35) 21,527 47
523/2001 DUKE ENERGY CORP COM STK (2 500) 117391 58 {64,438 38) 52953 20
S/24/2001 DUKE ENERGY CORP COM STK {2.000) 8247171 (51 757 92) 4071378
5/25/2001 DUKE ENERGY CORF COM 5TK (2,500) 112,388 74 {65 474 50) 45,914 24
29/2001 DUKE ENERGY CORP COM STK {2.000) 83 390 B4 (52 379 60) 36 020 24
7/20/2001  DUKE ENERGY CORP COM 5TK {1 355) 54 434 90 {39 601 43) 14 633 47
7232001 DUKE ENERGY CORP COM STK {1,500} 58 635 44 (35 284 70) 19 350 74
8/1/2001  DUKE ENERGY CORP COM STK (40) 1,552 34 (1174 95) TR
9/27/2001 DUKE ENERGY CORP COM 5TK (420) 15052 20 {12,338 99) 271531
10/16/2001 DUKE ENERGY CORP COM STK (1 580) 60 576 87 (46 704 26) 13,87271
121212001 DUKE ENERGY CORP COM STK {3000} 99 483 47 {78 560 40) 20 394 07
WH2001 DYNEGY INC NEW CL A COM (4,000) 187,847 79 (61943 40) 135,854 39
17472001  DYNEGY INC NEW CL A COM (2 00 91 358 15 {31 049 15) 60 307 00
2172001 DYNEGY INC NEW CL A COM (2,000) 97 237 95 {31 101 60} 66,136 35
2212001 DYNEGY INC NEW CL A COM {1 500) 75 060 94 (23 328 20) 51734 74
21232001 DYNEGY INC NEW CL A COM {445) 21150 14 (23 363 83) (2 21369)
47372001 DYNEGY INC NEW CL A COM (2 000) 99 841 48 {31 101 60) 68 739 86
4412001 DYNEGY INC NEW CL A COM {1,000) 49 94243 {15 550 80) 34391 83
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Meadows Foundation, In.

Statemant 13
Realized Gains and Losses
Form 990-PF, Part IV, Line 1{a)
December 31, 2001
| Trade Date | Asset Description | Shares | Cash |  PBook Cost GainLoss |
5/14/2001 DYNEGY INC NEW CL A COM (1,500) 80,307 17 (21 691 55) 58 61562
5152001 DYNEGY INC NEW CL A COM (500} 26 483 41 (6 958 07) 19530 34
S222001 DYNEGY INC NEWCL ACOM (2 500) 139 675 34 {34 750 33) 104 884 96
52372001 DYNEGY INC NEW CLA COM (1 000} 5483878 {13916 15) 4092261
5/24/2001 DYNEGY INC NEW CL A COM (375) 19,971 83 (19 688 63) 28320
5/24/2001 DYNEGY iNC NEW CL A COM {1 500) B0 349 76 (20 887 39) 59 452,37
S30/2001 DYNEGY INC NEW CL A COM {2 000) 96 60217 (27,920 10) 68 68207
6/7/2001 DYNEGY INC NEW CL A COM (2 000) 84 754 03 (27 920 10) 66 833 93
61172001 DYNEGY INC NEWCL A COM {1 500) 7091508 {20 940 08) 4997500
10/24/2001 DYNEGY INC NEW CL A COM {1.820) 70 049 48 {94 906 08) (24 857 52)
11/1/200t  DYNEGY INC NEW CL A COM (1.715) 59 557 56 (72 553 08) (12 995 52)
111272001 DYNEGY [NC NEW CL A COM {200} 6,667 77 {7 308 00) (640 23}
11/12/2001  DYNEGY INC NEW CL A COM {1,685) 72,538 68 (6393591) 866275
11/16/2001  DYNEGY INC NEW CL A COM {1 140) 48,149 82 (44 075 44) 407438
1116/2001 DYNEGY INC NEW CL A COM (2.000) B5,56% 94 (77 550 40) B,015 54
11/19/2001 DYNEGY INC NEW CL A COM (1,000} 4185630 (38 775 20) 308110
12/17/2001 DYNEGY INC NEW CL A COM {3 950) 87 25258 (142 539 71) {55.287 13)
21231200 EASTMAN CHEM CO COM (300) 1432152 (15,748 25) (142773)
772012001  EASTMAN CHEM CO COM 1 000) 45,918 48 (49,372 50) (3 454 04)
111272001 EATON CORP COM (1 000) 67,218 65 (64 642 04) 2576 61
1116/2001  EATON CORP COM (1,000) 66,264 58 (65 888 37) s
2120/2001  EATON CORP COM {1,960) 140 198 43 {132 858 93) 733850
2232001 ECOLAB INC COM (550) 22,406 25 (16,670 50) 573575
928/2001 ECOLAB INC COM {600} 21,583 25 (18 186 00} 339725
2/9/2001  EDISON INTL COM {2,825} 35,480 53 {42 344 43) (8 883 50)
/2001  EGL INC COM (850) 19 963 03 (20,568 18) (603 16)
211472001  EL PASQ CORP COM {1 000) 70,680 94 (62 707 90) 797304
2/232001 EL PASO CORP COM {2,400) 188 882 38 {68 140 24) 100,742.12
10/22/2001 EL PASO CORP COM (3 000y 158 730 40 (185,961 45) {27 231 05)
10/23/2001  EL PASQO CORP COM (2.500) 128,415 98 {153 370 70) (24,954 74)
10/30/2001 EL PASO CORP COM {3,000) 147 290 B8 (180 D69 70) {32,778 B2)
11712001 EL PASO CORP COM (1 300) 60 542.35 {36 990 55) 2355180
114282001 EL PASCD CORP COM (4 500) 203 305 84 (277 689 80) (73 883 98)
12/72001  EL PASO CORP COM {3 000} 130 428 84 {192 618 60) {62 191 96)
1211072001  EL PASQ CORP COM (2 000) 84 2609 55 (123 097 80} (38 798 22
12/12/2001 EL PASO CORP COM {10 000) 379,345 33 (475 314 70) (95,969 37)
2/14/2001 ELECTR DATA SYS CORP NEW COM {3 000) 193,670 83 {140,805 DO) 52 865 83
8/30/2001 ELECTR DATA SYS CORP NEW COM {1 DOD) 59 215 42 (48,935 00) 12 280 42
8/31/2001 ELECTR DATA 5YS CORP NEW COM {500} 29,581 51 (23 487 50) 6094 01
10/19/2001 ELECTR DATA SYS CORP NEW COM (2 500) 151,208 70 {117 337 50) 3387220
11/5/2001 ELECTR DATA SYS CORP NEW COM {1.400) 9337338 (52530 62) 4083378
11/6/2001 ELECTR DATA SYS CORP NEW COM (800) 60,815 47 (33.77547) 27040 00
11/8/2001 ELEMENTIS REDB'SHS(ASSD REDEMPTION) (676 BOE) 991454 B 9014 54
SM0/2001  ELEMENTIS REDEEMABLE 'B' GBPO 01 {1,083,553) 15122.75 - 15 122,75
1728/2001  ELILILLY & CO COM {260) 2166377 {17 674 98) 398879
22372001  ELILLLY & COCOM (1 350) 101,125 12 (91 773 85) 835117
51172001 ELILILLY & CO COM {140) 11,730 20 (9517 30) 221290
5M4/2001 ELILILLY & CO COM (510} 42,807 48 (34 670 18) 813730
5/31/2001  ELILLLY & COCOM (200) 16 649 44 (13 596 14) 305330
832001 EMBOT ARGOS SERB' NPV {1,000) 271528 (156267 115259
8/6/2001 EMBOT ARGOS SERB' NPV {220 000) 598,335 15 {343 787 86) 254 547 29
1/5/2001  EMC CORP COM {1 700) 111896 89 (21 862,90) 90,033 99
223%2001 EMC CORP COM {5,700) 253926 52 (72 560 84) 181 365 68
3/1/2001  EMC CORP COM {1 200} 5140558 (15 275 96) 36 129 60
X22001  EMC CORP COM {800} 323423 (9 345 28) 22997 08
371272001 EMC CORP COM {800) 24 159 19 (9,277 28) 14 881 04
7/6/2001 EMC CORP COM (2 350) 52,020 84 (27,252.00) 24777 84
8/2/12001 EMC CORP COM {4 040) 83120 22 (94 487 21} (112345 99)
10/2r2001  EMC CORP COM {2.840) 31,160 00 (84,048 08) (52 888 08)
1/237200% EMERSON ELEC CO COM (2 442) 177 197 81 (149 124 B2} 2807299
2/232001 EMERSON ELEC CO COM {720) 47410 41 (42,819 83) 479058
&¥2001 EMERSON ELEC CO COM (1.35) 87 791 77 (88 925 54) (1,133 77}
10/4/2001  ENIEURY (900) 11,278 30 (8977 15) 230115
12001 ENI EURA {4 400) 54 376 55 (43,888 28) 10,488 27
10/8/2001 ENI EURTt (3 700} 44 851 56 (36 906 06) 794550
4/27/2001  ENHTLI00O(REGD) {3 000) 20970 09 {14 861 91) 6008 18
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Meadows Foundation, l! Statement 13

Realized Gains and Losses
Form 290-PF, Part IV, Line 1(a)

December 31, 2001
| Trade Date | Asset Description | Shares | Cash | Book Cost GanLoss |
6/4/2001  ENI ITL1000(REGD) (3,500) 23,085 51 (17,455 57) 560994
&/14:2001  EN) ITL1000{REGD) {10,000} 66 063 51 (49 873 05) 16 190 86
6152001 ENI ITL1000(REGD)} (2 000y 13 306 13 (997461) 333152
11/1%2001 ENRON CORP € 45 DUE 11-15-2001 REG {260 000} 260,000 00 {264 778 80} {4 773 30}
2232001  ENRON CORP COM {1 800) 128888 73 (78,718 58) 50 180 15
8/6/2001 ENRON CORP COM {2 210) 58,020 83 {155 385 10) [57 364 27)
10/29/2001 ENRON CORP COM (3 865) 5333328 {259 180 88) (205 B47 60)
11912001  ENRON CORP COM (8,505) 7877971 {154 BOS 80) (78 026 09)
1118/2001  ENRON CORP COM {25 500) 229,229 68 {229 030 80) 198 88
11/19/2001  ENRON CORP COM (35,500) 312,311 44 (318 846 80) {6 535 38)
11/20/2001 ENRON CORP SR NT DTD 05/24/1993 7 375 DUE 05-15-20  {200,000) 138,000 00 {199 208 00) (63 206 00)
10/30/2001  ENTERASYS NETWORKS INC COM {28 500) 226,402 10 {343 333 54) (116 981 84)
10431/2001 ENTERASYS NETWORKS INC COM (8,100) 65 705 80 {111 87234) {46 166 54)
11/1/2001  ENTERASYS NETWORKS INC COM {18,700) 140,380 50 {141 138 85} {758 35)
9/10/2001 ENTERGY CORP NEW COM (1530} 58,474 64 (59.054 48) {579 84)
10/5/2001  ENTERGY CORP NEW COM (B45) 3164013 (32,615 06) {974 93)
212001 EOG RESOURCES INC COM (4 100} 175,679 13 (176,305 33) {626 20}
8/14/2001 EQTY RESONTL PPTYS & 65 NT DUE 11-15-2003 {330,000) 341074 80 {334 592 90) 6 081 90
8132001  EQUIFAX INC COM {2,000 4917335 {37 909 38} 11 268 97
8/14/2001 EQUIFAX INC COM (2 500} 61,347 95 (48,727 97) 1461988
8/23/2001  EQUIFAX INC COM {1 500) 38,118 39 (27 568 59) 11 549 80
8/24/2001 EQUIFAX INC COM (500} 13154 11 {9,189 53) 3964 58
8/28/2001 EQUIFAX INC COM (1,000) 26,634 81 {18,379 08) 825555
9/7/2001  EQUIFAX INC COM {1 100) 2610212 {22 687 34) 341478
9/17/2001  ECQUIFAX INC COM (1 500) 34 55164 {27 568 58) 898308
7/30/2001  ERGO VERSICHERUNGS NPV({SWAP-LINE MUN  RUCK) {5979) 46 995 69 {45 694 07 1300 72
11/15/2001 ERP OPER LTD PARTNERSHIP 6 55 DUE 11-15-2001 RE (165 000) 165 000 00 (164,651 85) 348 15
10/1/2001 ESCROW SEAGATE TECHNOLOGY 0 238 58 - 20858
11/5/2001  ESCROW SEAGATE TECHNOLOGY 0 187 40 - 187 49
6/11/2001  EVC INTERNATIONAL EURS (2,434) 3,746 61 (56,698 82) {52,950 01)
6/19/2001 EVC INTERNATIONAL EURS (23 830) 32,186 84 (299,196 20) {267 000 38)
6/20/2001  EVC INTERNATIONAL EURS {5 316) 7.088 67 (47 170 85) {40 081 98)
7/20/2001  EVC INTERNATIONAL EURS {7 B08) 933357 {65 484 01) (57 100 44)
2/23/2001  EXELON CORP COM {690) 45,290 68 {41,255 a3) 4064185
7/20/2001  EXELON CORP COM {2.790} 166 877 43 {168,451 34) 142605
8/1/2001  EXELON CORP COM (aB0) 50,254 33 (57,252.80) (6 998 47)
9/4/2001  EXELON CORP COM {610} 3344518 {39,536 60) {6 241 42)
9/18/2001  EXELON CORP COM {940) 49,705 54 {62 677 90) (12872.36)
9/21/2001 EXELON CORP COM {250) 12794 57 {18,690 00) {3 895 43)
9/28/2001 EXELON CORP COM (1515 67 030 30 (89 022 78) {21 992 46)
1211172001 EXELON CORP COM {1 540) 63,588 00 (76,525 93} (7 537 83)
8/21/2001  EXODUS COMMUNICATIONS INC COM STK ISIN# US30208 (15 600) 21,289 89 {483,141 53) (441 871 84)
1/4/2001  EXXON MOBIL CORP COM (200) 10 637 44 {14 837 00) 2000 44
2232001 EXXON MOBIL CORP COM (9 300) 810 644 65 (709,225 43) 110419 22
2/23/2001  F P L GROUP iNC COM (190) 12,140 59 {12 551 40) (41081)
5/18/2001 F P L GROUP INC COM {1,200} 68 445 71 (78 010 80) {9,564 B9)
9/18/2001 F P L GROUP INC COM {400) 221241 (22 244 00) 2841
9/21/2001  F P L GROUFP INC COM {160) 882320 {8 897 60) (274 40)
10/8/2001  F P L GROUP INC COM {630) 33667 08 (35 034 30) (1367 22}
12/6/2001  F P L GROUP INC COM (645) a5 280 32 (35 845 35) (565 03)
10/4/2001  FAMILY DLR STORES INC COM {300) 8,394 07 {7 281 00} 111307
4/19/2001  FARUC JPYS50 {500) 29,106 82 (51 51524) (22 408 42)
42012001 FANUC JPYS0 {400) 22.954 30 {41 212.19) (18 257 89)
4/2472001  FANUC JPY50 {400} 22,110 32 {4121219) {19 101 87)
4/20/2001  FANUC JPY50 (400) 22,963 07 (41 212.20) (18 249 13)
5/1/2001  FANUC JPYS0 (400) 22948 37 (41,212.19) {18 263 B2)
S712001  FANUG JPYSO {400) 23547 08 (4121220 (17 665 12)
5972001 FANUC JPYS0 (500) 20,389 95 (51,515 24) (22 145 29)
1/18/2001 FED EXPRESS CORP SER 1988 1A672  PASSTHRU CT (4 265) 4.264 52 (4 397 45) {132 93)
7/116/2001 FED EXPRESS CORP SER 1998 1A6 72 PASSTHRUCT {1,183} 116328 {1199 54) {38 26)
272372001  FEDEX CORP COM (1.600) 66,781 77 (49,598 00) 1748377
314/2001  FEDEX CORP COM (400) 16.302.41 {12 703 00) 3599 41
2232001 FEDT DEPT STORES INC DEL COM (500) 21834 27 (22 803 B0) {974 53)
V152001 FEDT DEPT STORES INC DEL COM (800) 38,762.68 {24 948 00) 11814 69
6/27/2001 FHLMC 30 YR GOLD PARTN CTF (PC) 6 30 YEARS SETNL (675,000} 656 595 70 (657 687 50) {1091 80}
7M6/2001  FHLMC 30 YR GOLD PARTN CTF (PC} 830 YEARS SETTL {415 000) 404 333 20 {402 550 00} 1783 20
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772712001 FHLMC 30 YR GOLD PARTN CTF {PC) 6 30 YEARS SETT1  (240,000) 233,681 25 (234 282 50) (581 25)
127772001 FHLMC 30 YR GOLD PARTN CTF (PC) 630 YEARS SETTL (570,000 555 304 69 (572.671 88) (17 367 19)
1211172001 FHLMC 30 YR GOLD PARTN CTF (PC} 6 30 YEARS SETTL ({520 000) 508 625 00 (522,360 94) (13 735 84)
1211172001 FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL (475 000) 464 543 26 (478 117 19) (13 173 83)
1211172001 FHLMC 30 YR GOLD PARTN CTF (PC) 6 30 YEARS SETTL {335 000} 327 5687 19 (336 485 B3) (B 898 44)
12111/2001 FHLMC 30 YR GOLD PARTN CTF (PC) 6 30 YEARS SETTL (490,000} 479 434 38 (491 900 63) (12 556 25)
121172001 FHLMC 30 YR GOLD PARTN CTF(PC)}6 30 YEARS SETTL (275 000) 268 898 44 (276 301 58) (7 40312)
B/1472001 FHLMC 30 YR GOLD PARTN CTF (PC) 5 30 YEARS SETTL (215 000) 209,154 69 (208 012 50) 114219
51072001 FHLMC 30 YR GOLD PARTN CTF (PC) 6 30  YEARS SETT1 (415 000) 402,355 47 (401 842 18) 71328
&/5/2001  FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL (215,000 208,482.81 (207,508 59) 974 22
11/1/2001  FHLMC 30 YR GOLD PARTN CTF (PC) 8 30 YEARS SETTL (875 000) 684,755 88 (871203 13) 1355273
13722001 FHLMC 30 YR GOLD PARTN CTF (PC) 6 30 YEARS SETTL (845 000) 852,327 73 (840 245 83) 12 08D 85
11/5/2001 FHLMC 30 YR GOLD PARTN CTF (PC) 630 YEARS SETTL (335 000) 337 800 29 (334 895 31) 2905 08
11/5/2001  FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL  (475,000) 478,970 70 (475 000 00) 397070
11/%2001  FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL (4980 000) 493,081 25 {490 000 00) 398125
114/2001  FHLMC 30 YR GOLD PARTN CTF {PC)6 30 YEARS SETTL (520 000) 525484 38 {518 537 50) 6546 88
972872001 FHLMC 30 YR GOLD PARTN CTF (PC) 8 30 YEARS SETTL (845 DOO) 842 887 50 {831,706 88) 11090 82
9/28r2001  FHLMC 30 YR GOLD PARTN CTF (PC) 6 30 YEARS SETTL (875 DOO} 673,338 87 (883 187 50) 10 15% 37
10722001 FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL (500 000) 499,785 63 (492,031 26) 773437
10/272001  FHLMC 30 YR GOLD PARTN CTF (PC)8 30 YEARS SETTL (400 000) 399 87500 {293 939 08) 563594
10/3/2001  FHLMC 30 YR GOLD PARTN CTF (PC) 630 YEARS SETTL  (425,000) 425796 88 (418 228 56) 757032
10/42001  FHLMC 30 YR GOLD PARTN CTF (PC) 630 YEARS SETTL  (450,000) 491,807 81 (482 457 81) g 150 0Q
10/4/2001  FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL  (475,000) 476 558 59 (489 474 22) 7084 37
10/5/2001 FHLMC 30 YR GOLD PARTN CTF (PC)8 30 YEARS SETTL (335 000) 338 007 62 (332 173 44) 382418
10/9/2001 FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL {520 D00) 520 284 38 (514 313 87) 597071
88/2001  FHLMC 30 YR GOLD PARTN CTF (PC} 6 30 YEARS SETTL (875 000) 664 716 80 (656 834 77 783203
911072001  FHLMC 30 YR GOLD PARTN CTF {(PC) 6 20 YEARS SETTL {845,000} 83371133 (822 060 §5) 11,650 38
81/2001  FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL {1 390 000} 1,370,996 09 (1358 187 20) 12808 80
912001  FHLMC 30 YR GOLD PARTN CTF (PC)6 30 YEARS SETTL  (335000) 330,733 98 {326,825 01) 3,908 97
12572001 FHLMC CMOQ SER 2188 CL PG 8 DUE 07-15-2020 REG (80O 000) 775 750 0C (734 542.33) 41207 67
8/14/200% FHLMC CMO SER 2188 CL PG 8 DUE 07-15-2028 REG (390 000} 384 926 95 (378 391 41) 6 535 54
42001  FHUMC GOLD CO0748 6 04-01-2029 {411 832) 404,889 17 {400 120 41) 456878
4/16/2001 FHLMC GOLD CO0748 8 04-01-2029 {4 095) 4094 51 (397807 118 44
3152000 FHLMC GOLD 00764 8 05-01-2028 (2 264) 2,264 35 {2,212.34) 5201
47/6/2001  FHUMC GOLD CO0784 6 05-01-2029 (381 556) 374,933 65 (372.792.39) 2,148 28
4/16/2001 FHLMC GOLD CO00784 8 05-01-2029 (2.872) 287225 (2.806 28) 6597
48/2001  FHLMC GOLD C00784 8 06-01-2029 {452,128) 444 284 67 (439 822.12) 466255
4116/2000  FHLMC GOLD CO0784 6 06-01-2020 {3.253) 3,253 01 {3 183 04) 8907
¥152001  FHUMC GOLD C20184 8 5 07-01-2029 (15 878) 15878 26 {15 850 01) 22825
411/2001  FHLMC GOLD C20164 6 5 07-01-2029 (1226,387) 122055254 {1208 767 64) 11 784 90
4116/2001  FHLMC GOLD C29164 8 5 07-01-2029 (18 547) 18547 15 (18,280 53) 268 82
111672001  FHLMC GOLD C41474 8 08-01-2030 (4.297) 4208 1 (4324 97) {28 20)
21152001  FHLMC GOLD C41474 8 08-01-2030 (7.603) 760313 (7.853 03) {49 90)
3152001  FHLMC GOLD C43474 8 08-01-2030 (28 23N 28 237 06 (28,422 37} (185 31)
416/200)  FHLMC GOLD C41474 8 08-01-2030 (32,184) 32183 98 {32 395 19} {211 21)
4232001  FHLMC GOLD C41474 8 08-01-2030 (381 379) 374027 22 (363,750 48) 1027674
5152001 FHLMC GOLD C41474 8 08-01.2030 (39 003) 39,003 04 {39 256 00) {255 86)
11872001 FHLMC GOLD C41521 8 08-01-2030 (11 458) 11457 55 (11514 84) (57 29)
21572001 FHLMC GOLD C41521 8 08-01-2030 (4 341) 494132 (4 966 03) (24 71)
152001 FHLMC GOLD C41521 8 08-01-2030 (23,644) 2384397 {23 762.19) (118 22)
411872001  FHLMC GOLD C41521 8 08-01-2030 (31 708) 31708 38 (31 866 92) (158 54)
2001  FHLMC GOLD C41521 8 08-01-20%0 (418,185) 432,800 73 (420 255 76) 12 544 97
SAS2001  FHLMC GOLD C41521 8 08-01-2030 (48 215} 43 21540 (48,458 48) (241 08)
6/45/2001 FHLMC GOLD C50963 8 05-01-2031 (2 489) 2488 89 (2412 28) 76 81
THBRO  FHLMC GOLD C50063 8 05-01-2031 {2081) 2.080 08 (1.997 54) 6344
8152001 FHLMC GOLD C50063 8 05-01-2031 (1,918} 191562 (1,856 85) 58 87
9M72001  FHLMC GOLD C50083 8 05-01-2031 (3 925) g4 {3 803 90) 12084
101072001 FHLMC GOLD C50963 8 05-01-2031 (945 449) 43678 12 (916,348 75) 2732937
10/15/2001 FHLMC GOLD C50983 8 05-01-2031 (4.065) 408517 (3,940 04) 12513
8142001 FHLMC GOLD C53589 8 08-01-2031 (344 722) 334,909 38 {333 625 88) 1,37250
7H&2001  FHLMC GOLD C53569 8 06-01-2031 (312) 31239 (302.33) 1008
1211172001  FHLMC GOLD CB0129 6 11-04-20M (944 180) 924 180 17 (939,164 17) (14 384 00)
121112001 FHLMC GOLD C60129 6 11-01-2031 (820) 81988 {815 52) 438
81572001 FHLMC GOLD EC-0091 8 07-01-2016 (540) 539 97 (534 99) 488
&/16/2001  FHLMC GOLD EC-0991 6 07-01-2016 (158 307} 158 220 63 (156 B47 B1) 137282
1772001 FHLMC GOLD E0-0991 8 07-01-2018 {1138) 113783 (1127 34) 10 49
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8152001 FHLMC GOLD EB-4719 8 07-01-2016 (1 768) 1768 44 (1,754 35) 1409
8162001 FHLMC GOLD E8-4719 6 07-01-2016 (529 952) 526 862 51 {525 729 27) 393324
9/17/2001  FHLMC GOLD EB-4719 8 07-01-2018 {3.279) 329 (3 253 10) 213
1/16/2001  FHLMC GOLD POOL C38318 T 02-01-2030 [1246) 1245 51 {1 185 18) 6033
2115/2001  FHLMC GOLD POOL C38318 7 02-01-2030 (1.273) 127267 (121109) 8164
3162001 FHLMC GOLD POOL C38318 7 02-01-2030 (764) 764 08 (12707 a7 o1
41672001 FHLMC GOLD POOL C36318 7 02-01-2030 {1 848) 184579 {1 756 38) 89 41
522001 FHLMC GOLD POOL C36318 7 02-01-2030 {168 128) 17131961 {160 934 21) 10 385 40
S/15/2001  FHLMC GOLD POOL C38318 7 02-01-2030 (178} 17608 {167 55) 853
171672001 FHLMC GOLD POOL C37861 7 04-01-2030 (7.458) 7 450 42 (7 32364) 13578
2212001 FHUMC GOLD POOL C37861 7 04-01-2030 (1,317 857) 1321,048 32 (1 283 968 42) 2707990
211572001  FHLMC GOLD POOL C37861 7 04-01-2030 {19 450) 19 450 00 (19,095 95) 354 05
171672001  FHLMC GOLD POOL C39507 7 08-01-2030 {2.343) 234341 (2198 41) 14500

2272001  FHLMC GOLD POOL C38507 7 06-01-2030 (295377} 296 069 38 {277 100 83) 18 908 73
21152001 FHLMC GOLD POOL CI8507 7 08-01-2030 {1 770} 1,770 15 (1680 62 109 53
1182001 FHLMC GOLD POOL C39854 7 08-01-2030 (15 844) 15 844 21 (14,857 66) 988 55
21572001 FHLMC GOLD POOL C39654 7 D6-01-2030 (838) 835 86 (599 08) 3978
V152001 FHLMC GOLD POOL C39654 7 06-01-2020 (15 696) 15695 50 {14 718 29) 977 30
41122001  FHLMC GOLD POOL C39654 7 06-01-2030 (385 423) 389 939 88 (361,424 38) 28,515 23
4/16/2001  FHLMC GOLD POOL CI9654 7 06-01-2030 {453) 45284 (424 64} 220
4872001  FHLMC GOLD TBA POOL @ 30YR MAY {760 000} 737,200 00 {743 018 75) (5818 75)
476/2001  FHLMC GOLD TBA POOL B 30YR MAY {450,000) 436 420 69 (439 845 31) {3,515 62)
912712001  FHLMC MULTICLASS FHLMC 2347 PBBS5  06-15-2028 {450,000} 459,300 78 (450 984 38) 9,316 40
111372001 FHLMC MULTICLASS PREASSIGN 00525685 05-15-2025 (380 000) 395 556 25 (384 528 13) 10628 12
AM22001  FHLMC MULTICLASS PREASSIGN 00666 8 07-15-2025 (238 348) 237547123 (236 476 53) 1070 70
316/2001  FHLMC MULTICLASS PREASSIGN 00B66 8 07-15-2025 {2,004} 2003 52 {1987 79) 1573
2172001 FHLMC MULTICLASS SER 2008 CL 2006-K 6 5 05-15-2012 {445 541) 451 865 87 (449 508 78) 215809
U4/2000  FHLMC MULTICLASS SER 2073 CL 2073-P0 8 12-15-2020 (780,000} 781401 58 (748 120 69) 3227187
17/8/2001  FHLMC MULTICLASS SER 2104 CL M6 05-15-2025 (274 703) 213,728 a9 (263,736 32} 9990 09
111672001 FHLMC MULTICLASS SER 2104 CL M8 05152025 (2 788) 278795 (2,678 65) 11130
1/26/2001  FHLMC MULTICLASS SER 2162 CL 2162PG 8 10-15-2027 {550 000) 535 380 63 (508 447 65) 28,942.08
6/27/2001 FHLMC MULTICLASS SER 2185CLPD 8  02.15-2028 (240 600} 23411250 (235,125 00) (101250)
24732001 FHLMC VTG COM (1 750) 11518115 (B8 900 00) 26 28115
5/31/2001 FHLMC VTG COM {525) 3451260 (26 670 00} 784260
11112001 FHLMC VTG COM {8 275) 436,098 58 (202,971 58) 143,127 00
12/6/2001  FHLMC VTG COM {500} 32,005 83 {20 814 40) 208123
1111/2001  FID NATL FINL INC COM (11 600) 391,848 16 (177 851 27y 213796 89
5872001 FID NATL FINL INC COM {1,700) 4181461 (23 BO7 99) 17 808 62
5/9/2001  FID NATL FINL INC COM (900) 22,385 98 (12 604 23) 8,761 73
51472001  FID NATL FINL INC COM {6 800) 155,656 32 (128 331 34) 27 324 98
S/14/2001  FID NATL FINL INC COM {4,100) 93,624 08 (57,418 27) 38 204 79
SM%2001  FID NATL FINL INC COM {8 700) 152 176 03 {181 740 85) (29 564 82)
211672001 FIRST DATA CORP COM {800) 3737275 {19 273 50) 18099 25
2/2¥2001  FIRST DATA CORP COM (800) AT 448 41 (25 698 00) 21,748 44
9/28/2001 FIRST DATA CORP COM {1 .500) 83658 20 (44 604 95) 3905325
117112001 FIRST DATA CORP COM {1 500) 103,284 20 {48 6OB 25) 54,857 95
2Z¥2001 FISERV INC COM (250) 13015 81 (7.75500) § 260 81
21232001 FLEETBOSTON FINL CORP COM STK {2,300) 91,97362 (97 340 37) (5 366 45)
2232001  FLEXTRONICS INTL LTD COM STK (350) 10 348 53 (13,340 25) {2993 72)
10/11/2001  FLEXTRONICS INTL LTD COM 5TK (1,430} 32,301 62 (54,504 45) (22 202.83)
1W2001  FMC TECHNOLOGIES INC COM {3 000) 37,018 76 {6C 000 DO} (22 981 24)
71142001 FNMA 15 YR PASS-THROUGHS 8 15 YEARS SETTLES JL ({535 000} 530318 75 (525 837 50 468125
71072001  FNMA 30 YEARS SINGLE FAMILY MTG 630 YEARS SETT  (160,000) 158 400 00 (157 075 00) 132500
S24/2001  FNMA 30 YR PASS-THROUGHS 7 5 30 YEARS SETTLESJ (1 070,000) 1090 062 50 (1095 914 08) (5 851 58)
2272001  FNMA COM STK (2.550} 20253974 {170 853 75) 3188089
5102001 FNMA COM STK (350) 27558 08 (23423 75) 413433
T/B/2001  FNMA COM STK {350) 29 805 00 (23423 75) 638125
8/24/2001 FNMA COM STK {1 500} 121 567 49 (113 439 60) 8127 B9
9/17/2001 FNMA COM STK {1 100) 84 85118 (73617 50) 11,233 66
11172001 FNMA COM STK (1 200) 98 744 70 (80,754 60) 17990 10
12672001 FNMA COM STK {1,500) 11396109 (113,996 25) (38 18}
Y2001 FNMA NT @ 625 09-15-2000 {410,000) 433,635 00 (391 402.82) 4z258218
2132001 FNMA NT 8 625 D9-15-2009 {250 000) 262,737 50 {239 565 30) 2317220
SM7/2001  FNMA NT 6 625 (9-15-2009 (235 000} 258,582 17 {250,181 00} 640117
8/21/2001 FNMA POOL # 0545125 8 DUE 08-01-2016 REG {402 788) 402,345 33 (400,457 25) 1888 08
9/252001  FNMA POCL # 0545125 B DUE 08-01-2018 REG {2.174) 217386 {21681 29) 1257
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&/27r2001 FNMA POOL # 0550997 7 5 DUE 08-01-2015 REG {15 680) 15,680 25 (18,118 81) {438 56)
/252001 FNMA POOL # 0550897 7 5 DUE 08-01-2015 REG (3 900) 389955 {4 008 62) {10207)
1072572001  FNMA POOL # 0550997 7 5 DUE 08-01-2015 REG (9,469) 0 468 63 (9 733 76) (254 83)
11726/2001  FNMA POOL # 0550907 7 5 DUE 08-01-2015 REG (38,860) 38 860 12 {39 946 99) (1038 87)
127282001 FNMA POOL # 0550897 7 5 DUE 08-01-2015 REG (39 294) 3929358 (40 392 57) (1 058 99)
1172672001 FNMA POOL # 0578010 5 5 DUE 05-01-2016 REG {1.292) 1292.00 (1284 02) {202)
12/26/2001 FNMA POOL # 0578010 5 5 DUE 0501-2018 REG {1 529) 1,529 11 {1531 50} (239}
112001 FNMA PQOL # 0609482 5 5 DUE 10-01-2016 REG (353 475) 35783856 (349,338 29) B 450 27
11/26/2001 FNMA POOL # 0809482 5 5 DUE 10-01-2018 REG {1,525} 1524 65 {1,507 02) 1763
11/16/2001 FNMA POOL # 0610757 5 5 DUE 10-01-2016 REG {358 591) 358 909 79 (355 004 78) 190501
11726/2001  FNMA POOL # 0610757 5 5 DUE 10-01-2018 REG (1.409) 14002 (1395 22) 1409
1/25/2001  FNMA POOL # 073896 7 475 DUE 10-01-2006 REG (184) 18385 (188 13) (4 28)
2262001 FNMA POOL # 073696 7 475 DUE 10-01-2008 REG (185) 18516 (18947 {(431)
2672001 FNMA POOL # 073698 7 475 DUE 10-01-2006 REG {186) 186 48 (190 82) (4 34)
42572001 FNMA POOL # 073696 7 475 DUE 10-01-2006 REG (188} 187 81 (192.18) {437)
5/25/2001 FNMA POOL # 073896 7 475 DUE 10-01.2008 REG (189) 189 15 (193 55) {4 40}
67252001  FNMA POOL # 073698 7 475 DUE 10-01-2006 REG {190) 190 49 (194 92) (4 43)
7/25/2001  FNMA POOL # 073696 7 475 DUE 10-01-2008 REG (192) 191 85 {196 32) {4 47)
87212001  FNMA POOL # 073606 7 475 DUE 10-01-2006 REG (193) 19322 (197 72) (4 50)
9/25/2001  FNMA POOL # 073696 7 475 DUE 10-01-2006 REG (195) 194 60 {198 13) (4 53)
10/25/2001  FNMA POOL # 073696 7 475 DUE 10-01-2006 REG (196} 19508 {200 54} (4 56)
1126872001 FNMA POOL # 073596 7 475 DUE 10-01-2006 REG (187 187 38 {201 58) {4 60)
12/26/2001  FNMA POOL # 073608 7 475 DUE 10-01.2006 REG (199) 196 78 (203 41) {4 63}
172572001 FNMA POOL # 073897 7 28 DUE 10-01-2003 REG (351) 35005 (385 28) {14 33}
226/2001  FNMA POOL # 073697 7 28 DUE 10-01-2003 REG (353) 35339 {367 82) {14 43}
3/26/2001  FNMA POOL # 073697 7 28 DUE 10-01-2003 REG (356) 35585 {370 28) {14 53)
4257001 FNMA POOL # 073897 7 28 DUE 10-01-2003 REG {358) a58 33 (372'96) {14 63)
5/25/2001 FNMA POOL # 073607 7 28 OUE 10-01-2003 REG (381) 380 83 {375 56) (1473)
&/25/2001  FNMA POOL # 073897 7 28 DUE 10-01-2003 REG (363) 333 34 (378 17) {14 83)
7/25/2001 FNMA POOL # 073697 T 28 DUE 10-01-2003 REG (368) g5 87 (280 80) (14 83)
&27/2001  FNMA POCL # 073697 7 28 DUE 10-01-2003 REG {368) 358 42 (283 48) (15 04)
W25/2001  FNMA POCL # 073697 7 28 DUE 10-01-2003 REG (371) 370 68 (386 12) (15 14)
10/25/2001 FNMA POOCL # 073607 7 28 DUE 10-01-2003 REG (374) 37358 (388 B1) (15 25)
11/26/2001  FNMA POOL # 073897 7 28 DUE 10-01-2003 REG (378) 376 18 {391 51) {15 35}
12/26/2001  FNMA POOL # 073897 7 28 DUE 10-01-2003 REG {379) 37878 (304 25) (15 45}
1/25/2001  FNMA POOL # 073786 6 905 DUE 11-01.2003 REG (181) 180 72 {181 85) {(093)
226/2001 FNMA POOL # 073786 6 905 DUE 11-01-2003 REG {182} 18191 (182 85) (0 94)
¥26/2001  FNMA POOL # 073788 8 905 DUE 11-01-2003 REG (183) 183 10 (184 04) {0 94)
4/25/2001  FNMA POOL # 073786 6 905 DUE 11-01-2003 REG (184) 184 30 {185 25) {0 95)
5/25/2001  FNMA POOL # 073788 6 505 DUE 11-01-2003 REG {188) 185 50 (188 48) {0 96)
6/25/2001 FNMA POOL # 073786 8 905 DUE 11-01-2003 REG (187) 188 72 (187 68) {0 96)
TI25/2001  FNMA POOL # 073786 6 505 DUE 11-01-2003 REG (188} 187 94 (188 91) 9N
Q2772001 FNMA POOL # 073788 6 905 DUE 11-01 2003 REG (189) 189 18 {190 16} (0 58)
9/25/2001  FNMA POOL # 073786 6 905 DUE 11-01-2003 REG (190) 190 41 (181 39} {0 98)
10/25/2001  FNMA POOCL # 073766 8 905 DUE 11-01-2003 REG (182) 191 66 (192 65) (0 99)
11/26/2001  FNMA POOL # 073786 8 905 DUE 11-01-2003 REG (193) 192.92 {19391) {0 99)
12/26/200%1  FNMA POOL # 073786 6 505 DUE 11-01-2003 REG {(194) 194 18 (185 18} {100)
42572001  FNMA POOL # 251410 7 5 DUE 01-01-2028 REG {16,108) 16 107 50 (16 497 60) (390 10)
5252001  FNMA POOL # 251410 7 5 DUE 01-01-2028 REG (27 852) 27 851 81 {28,528 35) (674 54)
B/2502007  FNMA POCL # 251410 7 5 DUE 01-01-2028 REG {33,507 33 506 65 {34 318 14) (811 49)
71252001 FNMA POOL # 254410 7 5 DUE 01-01-2028 REG (13877) 13,878 50 (14,212.57) {336 07)
8/2712001 FNMA POOL # 251410 7 5 DUE 01-01-2028 REG {22,848) 22847 99 {23 401 34) (553 35)
9/25/2001 FNMA POOL # 251410 7 5 DUE 01-01-2028 REG {15 535) 15534 04 (15811 18) (376 24)
1072572001  FNMA POOL # 251410 7 § DUE 01-01-2028 REG (25047 25047 40 (25 654 02) {608 62)
11/26/2001  FNMA POOL # 251410 7 5 DUE 01-01-2028 REG {25.405) 25,404 67 (26 019 94) {815 2N
1272672001 FNMA POCL # 251410 7 5 DUE 01-01-2028 REG {43 558) 43 555 58 (44 810 42) {1054 88)
2672001 FNMA POOL # 252806 T 5 DUE 10-01-2029 REG (5.211) 531053 (5410 10) (99 57)
42572001 FNMA POOL # 252808 7 5 DUE 10-01-2029 REG (7 660) 7658 66 {7 803 28) {143 62)
S/252001  FNMA POOL £ 252806 7 5 DUE 10-01-2029 REG (7 841) 754133 {7 784 80) (143 27}
8/25/2001  FNMA POOL # 252806 7 5 DUE 10-01-2028 REG {8,309) B 369 02 {8525 94) {158 92)
7/25/2001  FNMA POOL # 252808 7 5 DUE 10-01-2028 REG (8 102) 810191 {6218 32) {114 4%)
8/2712001  FNMa POOL # 252806 7 5 DUE 10-01-2029 REG (5,382) 5381 7% {5,482.70) {10091)
92572001  FNMA POOL # 252806 7 5 DUE 10-01-2020 REG (5.752) 5752 49 (5 880 35) {107 86)
10/25/2001  FNMA POOL # 252808 7 5 DUE 10-01.2029 REG (5 335) 5334 98 (5435 01) (100 03)
11/26/2001 FNMA POOL # 252806 7 5 DUE 10-01-2029 REG 9 027) 902875 (9,196 00} {169 25)
127262001  FNMA POOL # 252808 7 5 DUE 10-01-2020 REG (9.917) 891739 (10 103 34} (185 95)
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1172672001 FNMA POCL # 353751 5 5 DUE 04-01-2016 REG (7.342) 7 342.36 (7257 48) 84 90
12726/2001  FNMA POOL # 253751 5 5 DUE 04-01-2016 REG {6,333) 6,332.99 (6 258 78) 7323
262001 FNMA POOL # 323640 7 5 DUE 04-01-2029 REG {9,270) 9,279 48 (9 488 42) (218 94}
4252001 FNMA PQOL 2 323640 7 5 DUE 04-01-2029 REG (12.968) 12,968 36 (13274 33) (305 97)
5/25/2001 FNMA POOL # 323840 7 5 DUE 04-01-2029 REG (14,468) 14 408 42 (14 806 78) {341 36)
6/25/2001  FNMA POOCL # 123840 7 5 DUE 04-01-2029 REG {15 963) 19,963 37 {20 434 28) {47101)
77252001  FNMA POOL # 323640 7 5 DUE 04-01-20290 REG {14 278) 14,278 27 {14 815 15) (336 88)
2772001 FNMA POOL # 323840 7 5 DUE 04-01-2029 REG (13 845) 13,845 12 (13,967 08) (321 94)
9r25/200%  FNMA POOL # 323640 7 5 DUE 04-01.2029 REG {14 492) 14 451 70 {14 833 71} (341 92)
10/25/2001  FNMA POOL # 323640 7 5 DUE 04-01-2029 REG (11 283) 11 262 64 (11528 37) (265 73)
1172672001  FNMA POOL # 323840 7 5 DUE 04-01-2020 REG {20,280) 20 279 88 {20 758 38} (478 48)
127282001  FNMA POOL # 323640 7 5 DUE 04-01-2029 REG {20 798) 20,798 19 {21.288 00) {490 71)
W26/2001  FNMA POOL # 323645 7 5 DUE 04-01-2029 REG (8 518) 851568 (8701 94) (186 28)
472572001 FNMA POOL # 323645 7 5 DUE 04-01-2028 REG {15,842) 15,841 83 {16 188 37) (346 54)
5/25/2001  FNMA POOL # 323845 7 5 DUE 04-01-2029 REG (16 857 16 857 43 (17 228 19) (368 76)
67252001  FNMA POOL # 323645 7 5 DUE 04-01-2029 REG 119,016} 18 015 54 {19 431 50) (415 96}
71252001 FNMA POOL # 323645 7 § DUE 04-01-2029 REG (14 D40) 14,040 22 {14 347 35) {307 13)
8/27/2001 FNMA POOL # 323845 7 5 DUE 04-01-2029 REG {11,347) 11,347 01 {11585 23) (248 22)
925/2001  FNMA POOL # 323845 7 5 DUE 04-01-2029 REG (12.513) 1251278 {12,786 50) (27372)
100252001  FNMA POOL # 323845 7 5 DUE 04-01-2029 REG {10 610) 10600 98 {10 842.07) (232.09)
11/26/2001  FNMA POOL # 323645 7 5 QUE 04-01-2029 REG {17,808) 17808 76 {18 188 23) (389 57)
12/268/2001 FNMA POOL # 323645 7 5 DUE 04-01-2029 REG {17.264) 17 263 80 (17 641 45) (377 65)
1/25/2001 FNMA POOL # 323702 6 DUE 05-01-2029 REG {1,783) 1,783 25 (1624 43) 158 62
21272001 FNMA POOL # 323702 6 DUE 0501-2023 REG (314 287) 304,858 87 (288 502 a9} 18,355 98
2126720017 FNMA POOL # 323702 8 DUE 05-01-2026 REG {1 489) 1,480 14 (1358 51} 13263
2/26/2001  FNMA POOL # 280190 6 325 DUE 04-01-2008 REG (365) 365 28 {364 54) 034
A26/2001  FNMA POOL # 380190 6 325 DUE 04-01-2008 REG {387 387 42 {387 08) 034
4/25/2001  FNMA POOL # 380180 8 325 DUE 04-01-2008 REG (370) 369 58 (389 73} 035
S25/2001  FNMA POOL # 380190 @ 325 DUE 04-01-2008 REG (372) 7174 {371 39) 035
6/25/2001 FNMA POOL # 3801060 8 325 DUE 04-01-2008 REG (374) a7a 92 371350 035
712512001  FNMA POOL # 380190 6 325 DUE 04-01-2008 REG {a7e) 318 12 (37577 0as
872772001 FNMA POOL # 380190 6 325 DUE 04-01-2008 REG (378) are a2 {arron 035
9r25/2001  FNMA POOL # 380190 6 325 DUE 04-01-2008 REG (3a1) 380 53 (380 17) 038
10/25/2001  FNMA POOL # 380190 6 325 DUE 04-01-2008 REG (383) 8277 (282.41) 036
1172672001  FNMA POOL # 380190 6 325 DUE 04-01-2008 REG (385) 18501 {384 85) 038
12/26/2001  FNMA POOL # 380180 6 325 DUE 04-01-2008 REG (387) 387 27 {386 91) 038
1/25/200%  FNMA POOL # 381505 6 14 DUE 04-01-2009 REG (280) 280 24 (278 73) 151
2/28/2001  FNMA POOL # 381505 8 14 DUE 04-01-2008 REG (282) 281 (280 3%) 152
262001 FNMA POOL # 381505 @ 14 DUE 04-01-2009 REG (284) 283 60 {282 07) 153
4/25/2001 FNMA POOL # 381505 6 14 DUE 04-01-2009 REG (285) 285 30 (283 75) 154
5252001  FNMA POOL # 381505 6 14 DUE 04-01-2008 REG (287) 2870 {285 48) 155
6/252001 FNMA POOL # 381505 6 14 DUE 04-01-2006 REG (280) 288 73 (287 17) 158
772502001 FNMA POOL # 381505 6 14 DUE 04-01-2009 REG (200) 290 46 (288 89} 157
&/2772001  FNMA POOL # 381505 8 14 DUE 04-01-2009 REG (282 292.20 (290 82) 158
9/25/2001  FNMA POOL # 381505 8 14 DUE 04-01-2009 REG (294) 203 85 {29237 158
10/25/2001 FNMA POOL # 381505 8 14 DUE 04-01-2008 REG (206) 20571 (204 12) 159
117262001  FNMA POOL # 381505 6 14 DUE 04-01-2009 REG (297} 297 49 (295 89) 160
127262001  FNMA POOL # 381505 8 14 DUE 04-01-2009 REG (299) 206 27 {297 66) 161
1725/2001  FNMA POOL & 381642 6 055 DUE 04-01-2009 REG (195) 154 87 (181 22) 1355
2/26/2001  FNMA POOL # 381642 8 055 DUE 04-01-2009 REG (196) 186 03 {182 40} 1383
426/2001  FNMA POOL # 331842 8 055 DUE 04-01-2009 REG (347) 34718 (323 04) 2414
472572001 FNMA POOL # 381842 8 055 DUE 04-01-2009 REG (199) 199 28 (185 41) 1385
S/25/2001  FNMA POOL # 381842 @ 055 DUE 04-01-2008 REG (250) 250 33 (23292) 17 41
61252001 FNMA POOL # 381842 6 055 DUE 04-01-2008 REG (202 20193 {187 89) 1404
7/25/2001  FNMA POOL 8 381642 8 055 DUE 04-01-2009 REG (253) 25294 {235 35) 1759
872712001  FNMA POOL # 381842 B 055 DUE 04-01-2009 REG (205) 204 64 (190 41) 1423
92572001  FNMA POOL # 381642 @ 055 DUE 04-01-2009 REG (208) 20585 (191 54) 1431
10/25/2001  FNMA POOL # 381642 6 055 DUE 04-01-2008 REG (257) 258 78 (238 81) 1785
11/26/2001 FNMA POOL # 381642 & 055 DUE 04-01.2008 REG (208) 208 81 {154 11) 14 50
12/26/2001 FNMA POOL @ 381542 6 055 DUE 04-01-2009 REG (259) 259 44 (241 40) 1804
1/25/2001 FNMA POOL # 382058 7 543 DUE 11-01-2006 REG (162} 18198 (183 45) (14N
Y268/2001  FNMA POOL # 382058 7 543 DUE 11-01-2008 REG (163) 18309 {164 57) (148)
2612001 FNMA POOL # 382050 7 543 DUE 11-01-2006 REG (280) a7g 55 (383 00) (3 45)
472572001  FNMA POOL # 382058 7 543 DUE 11-01 2006 REG (187) 166 84 (188 36) (152)
25/2001 FNMA POOL # 382058 7 543 DUE $1-01-2008 REG (240) 239 85 (241 83) (218)
62572001 FNMA POOL # 382058 7 543 DLE 11-01-2006 REG (170} 169 65 {171 19) {154}
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7/25/2001  FNMA POCL # 382053 7 543 DUE 11-01.2006 REG (242) 242.39 (244 60) {2 21)
82712001  FNMA PQOL # 382058 7 543 DUE 11-01-2006 REG (7 17249 {174 06) (1570
9/25/2001 FNMA POOL # 382058 7 543 DUE 11-01-2006 REG (174) 173 69 (175 27) (158}
10252001 FNMA POCK, # 382058 7 543 DUE 11-01-2008 REG (248) 246 32 (248 56) (2.24)
1172672001  FNMA POOL # 382058 7 543 DUE 11-01-2008 REG am 176 59 {178 20) (1 61)
1272602001 FNMA POOL # 382055 7 543 DUE 11-01-2006 REG {249) 248 15 (251 42) 2220
1/25/2001  FNMA POOL # 382452 8 039 DUE 07-01-2010 REG {162) 182 49 (171 73) (9 24)
2/26/2001 FNMA POOL # 382452 8 039 DUE 07-01-2010 REG (164) 183 69 {173 00) (931}
W26/2001  FNMA POOL # 382452 8 039 DUE 07-01-2010 REG (461) 461 45 {487 69) (26 24)
4/25/2001  FNMA POOL # 382452 8 039 DUE 07-01.2010 REG (168) 1688 26 (177 83} 850
5/25/2001 FNMA POOL # 382452 8 039 DUE 07-01-2010 REG {264) 268 20 (283 45) (15 25)
/2572001  FNMA POOL # 382452 8 039 DUE 07-01-2010 REG (171 171 48 (181 21) (9 75)
7/125/2001 FNMA POOL £ 382452 8 039 DUE 07-01-2010 REG 271) 27132 {288 75) (15 43)
82772001 FNMA POOL # 382452 8 03¢ DUE 07-01-2010 REG (175) 17470 (184 64} (9 94)
97252001  FNMA POOL # 332452 8 039 DIJE 07-01-2010 REG (176) 17598 (185 99) {10 01)
10/25/2001 FNMA POOL # 382452 B 039 DUE 07-01-2010 REG (278) 27572 (291 40) (15 68)
11726872001 FNMA POOL # 382452 B 039 DUE 07-01-2010 REG {179) 17928 (189 48) {10 20}
12/26/2001 FNMA POOL # 382452 8 039 DUE 07-01-2010 REG (279) 2718 85 {294 82) (1587
212672001 FNMA POOL # 382881 7 248 DUE 12-01-2010 REG {211) 210 57 (222.47) (11 90)
3/26/2001  FNMA POGL # 382881 7 248 DUE 12-01-2010 REG (473) 47255 {499 28) (28 71)
472572001 FNMA POOL # 382881 7 248 DUE 12-01.2010 REG (21%) 21508 (227 22) (12 18)
5/25/2001  FNMA POOL # 382881 7 248 DUE 12-01-2010 REG (303) 30320 (320 34) {17 14)
6252001  FNMA POOL # 302881 7 248 DUE 12-01-2010 REG (218) 218 47 {230 82) (12 25)
71252001 FNMA POOL # 332881 7 243 DUE 12-01-2010 REG (307) 306 51 (323 83) (17 32)
B/2772001  FNMA POOL # 382881 7 248 DUE 12-01-2010 REG (222 22192 (234 46) (12 54)
9/25/2001  FNMA POOL # 382881 7 248 DUE 12-01-2010 REG (z23) 22338 (238 01} {1283)
10/25/2001 FNMA POOL # 382881 7 248 DUE 12-01-2010 REG (311) 31130 (328 90) (17 60)
11/26/2001 FNMA POOL # 382881 7 248 DUE 12-01-2010 REG (227) 226 90 {239 73) (1283)
1272672001 FNMA POOL # 382881 7 248 DUE 12-01-2010 REG 315) 31472 (332.51) {17 79)
172572001 FNMA POOL # 382029 8 98 DUE 12-01-2010 REG {283) 288 75 (288 84) 0 09)
2/26/2001  FNMA POOL # 332029 6 96 DUE 12-01-2010 REG (291} 290 64 {290 73) {0 09)
262001 FNMA POOL # 382929 8 96 DUE 12-01-2010 REG (293} 29258 (262.65) (0 09)
4125/2001 FNMA POOL # 3820629 6 96 DUE 12.01-2010 REG (284) 204 47 (294 58) {© 09)
5/2572001 FNMA POOL # 332929 6 08 DUE 12-01-2010 REG {208} 296 41 {296 50} ©09)
672572001 FNMA POOL # 332929 6 96 DUE 12-01-2010 REG (268) 208 38 (298 45) (0 09)
772572001 FNMA POOL 7 382929 6 98 DUE 12-01-2010 REG (300) 300 311 {300 40) (0 08)
2712001  FNMA POQL # 332929 6 96 DUE 12-01-2010 REG (302) 30229 (302.28) {0 09)
S/25/2001  FNMA POOL # 332929 8 96 DUE 12-01-2010 REG (304) 304 27 (304 37) {6 10}
10/252001 FNMA POOL # 382929 8 88 DUE 12-01-2010 REG (308) 308 27 (306 37) {0 10)
11/26/2001  FNMA POOL # 382929 6 58 DUE 12-01-2010 REG (308) 308 28 (308 38) {0 10}
12/26/2001  FNMA POOL # 382929 6 96 DUE 12-01-2010 REG (3103) 310 30 (310 40) {0 10)
125/2001  FNMA POOL # 493748 8 DUE 05-01-2014 REG (3.755) 3754 90 {3504 70) 250 20
2/28/2001  FNMA POOL # 493748 8 DUE 05-01-2014 REG {5 408) 5 408 05 {5,045 83) 380 22
26002001  FNMA POOL # 493748 & DUE 05-01-2014 REG (5659) 5658 78 {5,281 72) 37708
4/25/2001  FNMA POOL # 493748 8 DUE 05-01-2014 REG (3,147) 3,147 24 (2,937 53) 209 71
S/25/2001  FNMA POOL 2 493748 8 DUE 05-01-2014 REG 6091) 6090 67 (5,684 83) 40584
672572001 FNMA POOL # 433748 6 DUE 05-01-2014 REG (4 299) 429892 (4 01247) 288 45
72572001  FNMA POOL # 493748 6 DUE 05-01-2014 REG (7.199) 7 198 60 {6718 94) 47968
8/271200%  FNMA POOL # 493748 & DUE 05-01-2014 REG (7.387 7,367 29 (8 876 39) 450 80
9/4/2001  FNMA POOL # 493748 8 DUE 05-01-2014 REG (448,069) 451 009 53 (420 375 20) 30 634 33
9/25/2001 FNMA POOL # 493748 8 DUE 05-01-2014 REG {4 894) 4,803 83 {4 567 74) 320 09
1/25/2001  FNMA POOL # 504551 7 DUE 08-01-2029 REG (249} 249 46 (240 03) 943
2/26/2001  FNMA POOL # 504551 7 DUE 06-01-2029 REG {11,285) 1128501 {10 858 29) 42672
2612001 FNMA POOL # 504551 7 DUE 08-01-2020 REG {4,315) 431925 {4 15593) 163 32
41772001 FNMA POOL # 504551 7 DUE 08-01-2029 REG {196 979) 188 702.70 {189,530 84) 9171386
47252001 FNMA POOL # 504551 7 DUE 08-01-2028 REG (10,594) 10,554 38 (10193 78) 400 60
4/24/12001 FNMA POOL # 511788 7 5 DUE 10-01-2030 REG (507 893) 519 558 58 (517,257 18) 2,301 40
S1/2001  FNMA POOL # 511788 7 5 DUE 10-01-2030 REG (227,038) 231685 45 (231,224 28} 46117
S/25/2001  FNMA POOL # 511786 7 5 DUE 10-01-2030 REG {90 065) 90 088 53 91,729 17) {1 680 64)
5/25/2001 FNMA POOL #517811 7 5 DUE 12-01-2020 REG (38,154} 38,153 62 (32 006 12) {852 50)
6/25/2001 FNMA POOL # 517811 7 5 DUE 12-01-2029 REG {108 348} 106 346 24 (108 722.41) (2.376 17}
772572001 FNMA POOL # 517811 7 5 DUE 12-01-2029 REG (45 963) 45,983 08 {48,900 07) {1,026 99)
&/16/2001 FNMA POOL # 517811 7 5 DUE 12-01-2029 REG (701 785) 721851 84 (717 465 69) 438615
8/27/2001 FNMA PQOL # 517811 7 5 DUE 12-01-2029 REG (87 078) 87077 B1 {89,023 45) {1945 84)
9725/2001 FNMa POOL # 517811 7 5 DUE 12-01-2029 REG {50 B09) 50 809 23 {51 944 50} {1,135 27)
/252008 FNMA POOL # 517811 7 5 DUE 12-01-2029 REG (11091} 1109108 (11 338 90) (247 82)
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1172672001 FNMA POOL # 517811 7 5 DUE 12-01-2029 REG {18 25Q) 18,250 49 (18 658 27) (807 78)
12/26r2001 FNMA POOL 2517811 7 5 DUE 12.01-2029 REG (11637 1183743 {11 897 45} {260 02)
17252001 FNMA POOL # 527088 7 5 DUE 03.01-2015 REG (3,698} 1698 05 (1 704 93) {8 38)
21212001 FNMA POOL # 527088 7 5 DUE 08-01-2015 REG (375 936) 3384 941 a5 (377 903 68) To7a17
2072001  FNMA POOL # 527088 7 5 DUE 08-01-2015 REG {4,350} 435032 {4 373 09) (22771
1252001  FNMA POOL # 531848 8 543 DUE 02-01-2030 REG {558) 558 34 (530 26) 26 08
1/29/2001  FNMA PQOL # 531848 8 548 DUE 02.01-2030 REG (628 830) 629,223 08 (599,353 83) 29 889 43
17252001 FNMA POOL # 535011 6 574 DUE 10-01-2039 REG (349) 34005 (335 74) 133
1/29/2001  FNMA POOL # 535011 8 574 DUE 10-01-2038 REG (313,751) 314 383 33 (301 789 28) 1259905
11/26/2001  FNMA POOL # 535313 7 5 DUE 05-01-2015 REG {9.503) 9,503 05 (9 888 32) {365 27)
12/26/2001  FNMA POOL # 535313 7 5 DUE 05-01-2015 REG (13841) 13840 75 {14 372.75) {532.00)
X26/2001  FNMA POOL & 535394 7 5 DUE 06-01-2030 REG (40 678} 4087555 (41,450 93) (775 38)
4/25/2001  FNMA POOL # 535394 7 5 DUE 06-01-2030 REG (47 783) 4776318 (48 673 85) (910 49)
§/10/2001 FNMA POOL # 535304 7 5 QUE 06-01-2030 REG (B40.886) 657,287 81 (653 082.13) 4 205 68
5252001 FNMA POOL # 535354 7 5 DUE 06-01-2030 REG (5%,356) 51356 39 {52 335 37) (978 98)
$10/2001 FNMA PQOL #535486 7 5 DUE (8-01-2030 REG {430 691) 441727 24 (438 698 95) o288 29
S/25/2001 FNMA POOL # 535488 7 5 DUE 08-01-2030 REG (34 309) 34 309 30 (34,947 24} (837 94)
4/125/2001  FNMA POOL # 535850 & DUE 11-01-2030 REG (14 762) 1476218 (15 200 41) {438 25)
S252001  FNMA POOL & 535650 8 DUE 11-01-2030 REG {13,723) 1A723 41 {14 130 82) (407 41)
6252001 FNMA POOL # 535850 8 DUE 11-01-2030 REG (14 596) 14,505 80 (1% 029 1) (433 31)
7125/2001  FNMA POOL # 535650 8 DUE 11-01-2030 REG (14,997) 14 997 02 (15 442 24) {445 22)
8/27/2001 FNMA POOL # 535650 8 DUE 11-01-2030 REG {14 333} 14 333 41 (14 758 93) (425 52)
972572001 FNMA POOL # 535650 8 DUE 11-01-2030 REG {11 825} 11,924 68 {12.278 87) (354 01)
10/25/2001  FNMA POOL # 535650 8 DUE 11-01-2030 REG {8,093) 8,09270 {8 332 95) (240 25)
11/26/2001 FNMA POOL # 535850 8 DUE 11-04-2030 REG (13,170} 13 166 68 {13 560 66) {390 88)
12/26/200%  FNMA POOL # 535650 8 DUE 11-01-2030 REG (13 319) 13318 80 (13718 20) (395 40)
8/27/2001  FNMA POOL # 535849 7 5 DUE 02-01-2031 REG @Ea) 3gM138 {3987 74) (76 39)
87252001 FNMA POOL # 535849 7 5 DUE 02.01-2031 REG (3.942) 394150 {4018 48) (76 88)
1072572001 FNMA POOL # 535349 7 5 DUE 02-01-2031 REG (4 282} 426192 (4 345 16) (83 24)
117872001 FNMA POOL # 535649 7 5 DUE 02-01-2031 REG (66 970) 69 984 16 (68 278 5t) 170585
11/26/2001 FNMA POOL # 535049 7 5 DUE 02-01-2031 REG (5907) 5 908 85 {8 022.22) (11537)
127262001  FNMA POOL # 535996 7 5 DUE 06-01 2031 REG (95,257) 95,257 38 (99,558 82) {4 301 48)
125/2001  FNMA POOL # 537805 7 5 DUE 05-01-2030 REG (874) 873067 (881270 1270
2282001 FNMA POOL g 537805 7 5 DUE 05-01-2030 REG (1.034) 1,034 18 {1,019 15} 1503
¥28/2001  FNMA POOL # 537805 7 5 DUE 05-01-203¢ REG (36 168) 35 168 00 (35,642.43) 525 57
42572001 FNMA POOL # 537805 7 5 DUE 05-01-2030 REG {44,087) 44,086 79 (43,448 15) 640 64
V252001 FNMA POOL # 537805 7 5 DUE 05-01-2030 REG {20,148} 20,147 85 {19 854 88) 29217
/2572001  FNMA POOL # 537805 7 5 DUE 05-01-2030 REG (43 407) 43 408 65 (42,775 90) 630 75
7/25/2001  FNMA POOL # 537805 7 5 DUE 05-01-2030 REG {5.120) 511589 {5045 48} 74 40
272001 FNMA POOL # 537805 7 5 DUE 05-01-2030 REG {41,474) 41 47377 (40 871 10) 602 87
97252001 FNMA POOL # 537805 7 § DUE 05-01-2030 REG (12.116) 1211584 {11939 78) 178 08
1072572001 FNMA POOL # 537805 7 5 DUE 05-01-2030 REG (26 605) 26 805 01 {28,218 41) 348 60
11/8/2001  FNMA POOL # 537805 7 5 DUE 05-01-2030 REG {459,473) 480,149 27 {452,796 28) 27 35299
11/26/2001 FNMA POOL # 537805 7 5 DUE 05-01-2030 REG (40 BB2) 40 881 87 (40 287 81) 594 08
12572001 FNMA POOL # 541214 7 DUE 06-01-2030 REG (674) 67359 (632.75) 40 84
2/26/2001  FNMA POQL & 541214 7 DUE 06-04-2030 REG (189) 188 54 arris) 1143
2652001 FNMA POOL # 541214 7 DUE 06-01-2030 REG {2.353) 23832 {2,210 56) 14266
411712001 FNMA POOL # 541214 7 DUE 08-01-2030 REG {171,333) 17283194 {160 §45 72) 11886 22
4252001 FNMA POOL # 541214 7 DUE 06-01-2030 REG {2,418) 2418 37 (2.272.70) 148 87
172572001 FNMA POOL 2 547430 7 5 DUE 08-01-2030 REG (8,491} 84911 {8,390 48) 100 83
2/26/2001 FNMA POOL # 547430 7 5 DUE 08-01-2030 REG (12160} 12,180 40 {12,016 00} 144 40
X26/2001  FNMA POOL # 547430 7 5 DUE 08-01-2030 REG (21 285) 21,265 24 (101271) 25253
4/25/2001 FNMA POOL # 547430 7 S DUE 08-01-2030 REG (42,408) 42 409 18 {41 905 57) 503 61
5/9/2001  FNMA POOL # 547430 7 5 DUE 08-01-2030 REG {519,226) 532774 14 {512.094 35) 2067979
5252001 FNMA POOL # 547430 7 5 DUE 08-01-2030 REG (44 148) 44 146 37 {43,470 38) 67599
17412001 FNMA POOL f2 548852 7 5 DUE 05-01-2015 REG {869 001) 890,454 98 (888,964 75) 2340020
1252001  FNMA POOL # 540952 7 5 DUE 05-01-2015 REG (44 388} 44,388 14 {44 284 11) 104 03
17262001 FNMA POOL # 557813 7 DUE 12-01-2015 REG {6 692) 6691688 (8 668 98) 2300
2/26/2001  FNMA POOL # 557813 7 DUE 12-01-2015 REG {2,068) 2,067 58 (2.060 47) 711
382001 FNMA POOL # 557813 7 DUE 12-01-2015 REG (539 332) 550,371 49 (537 478 09) 12 893 40
326,200t  FNMA POOL # 557813 7 DUE 12.01-2015 REG (1 908) 1,908 40 {1,901 B4) 656
17252001  FNMA POOL # 558542 7 5 DUE 11-01-2030 REG ary 37149 (369 98) 151
27772001 FNMA POOL # 558542 7 5 DUE 11-01-2030 REG {436 868) 509 23517 (498,841 41) 1239378
22672001 FNMA POOL # 558542 7 5 DUE 1101-2030 REG (378) 3TN {376 18) 153
V262001 FNMA POOL # 5592081 7 5 DUE 11-01-2030 REG {8379) 9,370 47 (9,558 20 {178 80)
4252001 FNMA POOL #559291 75 DUE 11-01-2030 REG {7.111) 711105 (7 246 60) {135 55)
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| Trade Date | Asset Description | Shares T — Cash |  BookCost GainfLoss |
52572001 FNMA POOL # 5592917 5DUE 1101-2030 REG {12 840) 12640 03 {12.880 98) (240 95)
/25,2001 FNMA POOL # 559291 7 5 DUE 1101-2030 REG (7,710} Tngn? (7.857 15) {146 88)
6/26/2001  FNMA POOL # 558291 7 5 DUE 11-01-2030 REG (220 404) 22505272 {224 605 02) 4770
77252001 FNMA POOL # 559291 7 5 DUE 11-01-2030 REG (2.351) 2.350 89 (2,395 70) {44 81)
3282001 FNMA POOL # 559741 7 5 DUE 0101-2031 REG {252) 25156 (258 83) (542)
4/25/2001  FNMA POOL # 5597417 5 DUE 01-01-2031 REG {22.882) 22,88230 {2337570) (493 40)
51172001 FNMA POOL # 553741 7 5 DUE 01-01 2031 REG {318 851) 323 13254 (323478 88) (346 34)
5/25/2001  FNMA POOL # 559741 7 5 DUE 01-01-2031 REG (248) 243 43 (253 84) (5 36)
V52001 FNMA POOL # 559981 7 DUE 12-01-2015 REG (284 046) 280,283 29 (257 685 54) 150775
32672001 FNMA POOL # 55¢881 7 DUE 12012015 REG (5.854) 5953 82 (8030 10) 76 28}
4/25/2001  FNMA POOL # 560312 7 5 DUE 11-01-2030 REG (7 689) 768872 (7829 28) (140 56)
57252001  FNMA POOL # 560312 7 5 DUE 1101-2030 REG {12.753) 12753 36 (12.986 51) (233 15)
87262001 FNMA POOL & 560312 7 5 DUE 11-01-2630 REG (17.232) 17.231 72 (17 548 74) (31502)
6/26/2001 FNMA POOL # 560312 7 5 DUE 11-01-2030 REG (294 138) 300 342 50 {299,515 24) 827 26
7/26/2001  FNMA POOL # 560312 7 5 DUE 11-01-2030 REG {17 284) 1726385 {17 579 45) (315 60)
B/27/2001  FNMA POOL # 560312 7 5 DUE 11-01-2030 REG {2.935) 293507 (2988 73) (53 88)
9/25/2001 FNMA POOL # 5603127 5 DUE 11-01-2030 REG (1,249) 1.248 60 (127143) (2283)
10/25/2001 FNMA POOL # 560312 7 5 DUE 11-01.2030 REG (2472) 247184 {2,517 03) {45 19)
11/8/2001  FNMA POOL # 5603127 5 DUE 11-01-2030 REG {68 983) 72,087 10 {70 243 06) 184314
11/26/2001 FNMA POOL # 560312 7 § DUE 11-01-2030 REG (6 547) 654725 {6 666 B4) {119 69)
YB2001  FNMA POOL # 563845 7 DUE 02.01-2016 REG {454.593) 483045 75 (451 980 30} 1,065 45
3672001 FNMA POOL # 563845 7 DUE 02-01-2016 REG (433,063) 448139 41 (445 181 15) 958 28
A/26/2001  FNMA POOL ¥ 563845 7 DUE 02-01-2016 REG (24,325) 24325 21 {24 720 49) (395 28)
62001 FNMA POOL # 567421 7 DUE 01-01-2016 REG (41,410 4217343 {42082.84) 50 59
32672001 FNMA POOL @ 587421 7 DUE 01-01-2016 REG {891} 690 87 (701 89) (12
2672001  FNMA POOL # 567884 7 OUE 01-01-2016 REG {40 432) 41,177 31 {#1,088 86) 83 45
320/2001  FNMA POOL # 567854 7 DUE 01-01-2018 REG {487) 437 15 {40507) 792
2212001 FNMA POOL #323715 8 DUE 05-01-2020 REG {73.678) 7148575 {71 29307) 17268
22672001 FNMA POOL #323715 8 DUE 05-01-2029 REG {2,192) 219243 {212152) 7091
2672001 FNMA POOL #323715 8 DUE 05-01-2029 REG {2.088) 2089 33 {2,021 75) 6758
41252001 FNMA POOL #323715 8 DUE 05-01-2029 REG {2920) 292028 (2 825 83) 9445
5252001  FNMA POOL #323715 6 OUE 05-01-2029 REG (3003) 3003 04 {2.905 91) 97 13
a2572001  FNMA POOL #323715 6 DUE 05-01-2029 REG {3,142 314152 {3039 91) 10181
7/25/2001  FNMA POOL #323715 6 DUE 05-01-2029 REG {3.273) 3,272.80 {3 167 04) 105 88
82772001 FNMA POOL #323715 8 DUE 05-01-2020 REG {3.518) 351608 (3,402 37) 11372
9/2572001  FNMA POOL #323715 8 DUE 05-01-2029 REG {30a3) 303285 {2,934 76) 9809
/252001  FNMA POOL 323715 6 DUE 05-01-2029 REG {2.637) 2837 40 {2.552.10) 8530
11/26/2001  FNMA POOL #323715 8 DUE 05-01-2029 REG (3374) 3arae? (3,264 75) 109 12
1226/2001  FNMA POOL #323715 8 DUE 05-01-2029 REG (#772) 4771 82 {4 817 48) 154 34
1/25/2001  FNMA POOL #73965 6 88 GTD MTG PASS THRU CTF DUE | (281) 280 88 {287 31) (6 43)
22672001 FNMA POOL #73965 6 88 GTD MTG PASS THRU CTF DUE {283) 282,69 {289 16) (8 47)
2672001 FNMA POOL #73965 6 88 GTD MTG PASS THRU CTF DUE | (285) 284 51 {29102) (851)
4/25/2001 FNMA POOL #73965 8 BB GTD MTG PASS THRU CTF DUE! (288) 286 34 (292.39) (6 55)
5252001 FNMA POOL #73965 6 83 GTD MTG PASS THRU CTF DUE {288) 28819 (294 79) (6 80)
/2572001 FNMA POOL #73965 6 83 GTD MTG PASS THRU CTF DUE | (290) 250 05 {298 €9) (6 84)
77252001  FNMA POOL #73965 6 88 GTD MTG PASS THRU CTF DUE! (292) 29191 (288 59) (6 68)
/2772001 FNMA POOL #73965 8 88 GTD MTG PASS THRU CTF DUE ( {204) 20379 {300 52} (873
9/25/2001 FNMA POOL £73965 8 B8 GTD MTG PASS THRU CTF DUE | (296) 28569 {302.48) {877)
10/25/2001  FNMA POOL #73965 8 83 GTD MTG PASS THRU CTF DUE 1 (288) 297 59 {304 40) {8 81)
1172672001 FNMA POOL 073985 8 B8 GTD MTG PASS THRU CTF DUE | {300} 289 51 {306 37) (6 88)
12/26/2001 FNMA POOL #73665 8 88 GTD MTG PASS THRU CTF DUE ( {301) 301 44 (304 34) (6 90)
TA2/2001  FNMA REMIC 98-83 CL PG 8 03-25-2027 {445 000) 438 360 74 {438 454 08) (2103 32)
11/172001  FNMA REMIC SER SER 20016 CLABB5 07-25-2026 (345,000) 358,838 78 {352.11562) 6 52268
972772001 FNMA SINGLE FAMILY MTG 8 15 YEARS ~ SETTLES OCT  (375,000) 381,706 82 (381 562.50) 23438
§13/2001  FNMA TBA POOL #9990996 5 5 DUE 05-01-2014REG  {600,000) 564 140 63 {588,200 78) 593087
W1V2001  FNMA TBA POOL #3999999 5 5 DUE 09.01-2014REG  (355,000) 351,505 48 {347,927 74) 357772
7MB2001  FNMA TBA POOL #9999099 8 5 OUE 08-01-2014 REG {450 000) 455,062.50 {451 817 19) 34453
11772001 FNMA TBA POOL #9999999 7 DUE 02.01-2 REG {505 000) 508 156 25 {508 550 78) {394 53)
12001 FNMA TBA POOL #9999999 7 5 DUE 01-152030REG  (320000) 327,300 00 {323,200 00) 4 100 00
1872001 FNMA TBA POOL #9009088 7 5 DUE 01152030 REG ~ (475.000) 485 835 93 {479 450 00) 6,38593
711712001 FNMA TBA POOL #9899999 7 5 DUE 07-15-2014REG (200,000} 208 71875 {205 843 75) 87500
8/14i2001  FNMA TBA POOL #0999999 T 5 DUE 0401-2030 REG (200 000) 207,562.50 (206,500 00) 106250
9122001 FNMA TBA POOL #9990998 7 5 DUE 00-15-2014 REG {200 000) 207 945 31 (207 187 50) 757 81
122001 FNMA TBA POOL #8999999 8 DUE 01-01-2031 REG {305 D00) 313530 47 {311,100 00) 2.430 47
17472001 FNMA TBA POOL #9993958 8 DUE 01-01-2031 REG {400 000) 411,437 50 {408 DOG 00) 343750
11172001 FNMA TBA POOL #9509689 6 DUE 02-14-2030 REG {305 000) 3372109 (313 158 88) 524 21
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111172001 FNMA TBA POOL #9995999 8 DUE 02-14-2030 REG (400 000) 411,500 00 {411,000 00) 500 00
B/21/2001  FNMA TBA POOL 6 15 YR SEP {435 000} 434,620 17 (434,252 4) 3raaa
Q72212001  FNMA TBA POOL 6 15 YR SEP {260 000) 260,040 63 (259 553 13) 487 50
872372001  FNMA TBA POOL 8 5 15 YR SEP {360 000) 357 046 88 {353 812.50) 323438
2/6/2001 FNMA TBA POOL 7 5 20YR FEB {320 000) 326 650 00 (327 DOO DO) (350 00)
282001  FNMA TBA POOL 7 5 30YR FEB (475 000) 484 203 13 {485 390 63) {1 187 50)
6/22/2001 FORBO HLDGS AG CHFSO{REGD) (100) 43,637 80 (38 506 00) 513180
712001 FORBO HOLDING AG PAWTS 14052001 {1,195} 14 057 82 - 14 057 82
27232001 FORD MTR CO DEL COM PAR $0 04 (3.200} 91004 668 (109 245 74) (18 240 78}
12/11/2001 FORD MTR CR CO NT DTD 027231999 575 DUE 02-23-20¢ (475 000) 47749375 (458 522 09) 1897168
&8/2006  Foregn exchange  AUD ] (234 810 55} 257 590 47 2277992
10/118/2000 Forexjn exchange  AUD 0 23481055 (228 887 75) 812280
2/872001  Forewgn exchange  AUD [4] {157004) 158259 {7 45)
5/10/2001 Foregn exchangas  AUD ] (20 245 55) 20 477 81 23208
5152001 Foregn exchanga  AUD Q 2081276 (20 527 08) 28588
S17/2000  Foregn exchange  ALD ] 20 850 60 {20 760 18) 90 41
52172001 Foresgn axchange  AUD o 20 267 88 (20 577 79) (310 11}
6/172001 Foreign exchanga  ALD ) 20 408 94 {20 425 05) (18 11)
6/12/2001 Foreign exchange  AUD 0 (20,482 59) 20,308 05 {174 54)
&14/2001 Foregn exchanga  AUD 1] (20 485 00) 20 57898 93 98
61572001  Foregn exchange  AUD 1] {14716 82) 14 456 17 139235
B/212001  Foreign exchange  ALD o (19,535 as) 20 096 38 160 54
8/17/2001 Foreign exchangs  AUD 0 (21070 24) 21 268 38 198 14
8/20/2001 Foregn exchange  AUD o {13550 07) 13,444 B9 (114 18)
9/4/2001 Foregn exchange  AUD 0 (44,289 88) 44 219 40 {70 48)
9/25/2001 Forergn exchanga  ALD 0 (19 827 08) 2009258 264 58
10/3/2001 Foregn exchange  AUD o (21 754 18} 21,371 10 (423 08)
1011272001 Foreign exchanga  AUD ] (22039 27) 2150779 (531 48)
10/16/2001 Foreign exchange  AUD 0 (20 368 89) 2042235 5348
10117/2001 Forexgn exchangs  AUD ] (10 488 12) 10 834 48 168 34
10/26/2001 Foregn exchange  AUD 0 (20,646 83) 20 431 47 {215 38}
10/30/2001 Foragn exchange  AUD o {8,310 21} 68 23504 @517
1112/2001 Foremn exchange  AUD [+ (21,789 82} 21 778 49 {13 23)
12/11/2001 Foresgn exchange  AUD o (20 287 92) 20,067 88 (220 04)
352000 Foresgn exchange  CAD 0 (70,094 99) 75 000 00 490501
S/25/2000 Foregn exchanga CAD g (299,143 40) 310000 00 10,808 60
6/8/2000 Forewgn exchange CAD 0 (28,889 77) 30 000 00 111023
&A/2000 Foremgn exchange  CAD 0 (207,817 64) 211 608 48 378884
9/28/2000 Forengn exchange  CAD 0 (18 870 67} 20 000 00 112633
11/8/2000 Foreign exchange CAD 1] (19,164 33) 20 000 00 835 67
11/20/2000 Forexgn exchanga CAD 0 {145,858 42) 145120 40 {538 02)
11/30/2000 Foregn exchange  CAD 0 (125.200 04) 12507979 (129 25)
11/30/2000 Forexgn exchange CAD 0 (56 093 65) 56 03575 {57 80)
12/572000 Foresgn exchange  CAD [+ {B4 955 85) 85,381 34 42549
12/6/2000 Foreign exchange  CAD 0 (156 450 33) 160 000 00 354867
121172000 Foreign exchange CAD 0 {183 781 85) 187,218 28 3438 41
1/17/2001 Foresgn exchange  CAD ] {128,389 49} 129810 83 144135
242712001 Foreign exchange CAD o (398 700 40) 405 604 53 689513
2/2712001 Forewgn exchangs  CAD 0 {48 972.80) 49,082 08 100 28
V52001 Foregn exchanga  CAD 0 (81008 75) 80 066 17 (942 58)
3/9/2001 Foregn exchange CAD o (187,829 34) 185 108 81 {2.72253)
A28/2001  Foregn exchange CAD 0 398 709 40 (393,842.51) 4 068 B9
6/52001 Forewgn exchanga CAD o (81 710 54} B2457 2 748 69
8/11/2001 Foregn exchange  CAD [} (180,204 58} 184 775 21 4570 23
1119/2001 Foresgn exchanges  CAD 1] (159 625 01) 163 18565 3,560 64
81672001 Foresgn exchange CAD o (144 744 93) 146,053 68 130873
8/16/2001 Foreign exchangs  CAD 0 {193 734 61) 1688 180 BD 5445 19
W28/2001 Forexgn exchange CAD 4] 18,870 87 (19,348 BD) (478 83)
&/28/2001 Foresgn exchange  CAD o 19 184 23 (19,935 13) {770 80)
/28/2001 Forexgn exchange CAD 0 50 027 84 (51 887 40) (959 58)
/52001  Formgn sxchange CAD 1] {54 151 74} 94,933 22 78148
9/27/2001 Foregn exchange CAD 1] 83 659 80 {63,291 14) 388 66
10/10/2001 Foresgn exchange CAD o 8334328 (63,763 99 (420 73)
10/25/2001 Foreign exchange  CAD 0 41 862,69 (41 669 04) 193 65
12/26/2001 Foregn exchange  CAD i {6 279 99) 8.251 10 (28 89)
1111/2000 Foresgn exchange  CHF o {849 369 48) 615,000 00 65830 52
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214/2000 Foregn exchange CHF 0 (207 790 22) 220,000 00 1220978
4/28/2000 Forewn exchange CHF 0 (35 M5 17) 410 000 00 14 634 83
5152000 Foregn exchange CHF 0 {728 186 25) 770 00C 00 4181375
5/25/2000 Foreign exchange CHF 0 {129 988 75) 150 000 00 1001125
/872000 Forexgn exchange  CHF 0 {303 207 22} 570 000 00 68,792 78
2772000 Foresgn exchange  CHF 0 (628 755 02) 875,000 00 48 244 88
/122000 Forexgn exchange CHF 1] {434 300 51} 420 000 00 (14 200 51)
10/26/2000 Foregn exchange  CHF 0 (127 967 11) 120 000 00 (7,967 11)
11/8/2000 Foremgn exchange CHF 0 (73814 06) 70 000 00 (3814 06)
11/30/2000 Foresgn exchangs  CHF 0 (978,660 42) §55 000 00 (23 860 43)
12/1/2000 Foregn exchange CHF 0 187,444 49 (179,242.60) 8 201 89
12/5/2000 Forengn exchange CHF 0 (452,222 09) 450000 00 (2 22209)
222001  Foresgn exchanga  CHF 0 (81,819 18} 8205275 23358
/372001  Forexgn exchange  CHF 1] 53 832,54 (53 934 20) {51 68)
202001 Forexgnexchangs  CHF 0 1920294 (19 285 22) (102 28}
112001 Foreign exchange  CHF 0 158,116 92 (172048 37) (13 931 45)
3142001 Forewgn exchange  CHF o 75,281 58 (77 286 64) {2,005 06)
32002001 Foreign exchange  CHF o 330 780 14 (337 225 73) (6 449 59)
J20/2001  Forewgn exchanga  CHF g (12.21092) 12438 01 22709
A21/2001  Foreign exchange CHF 0 101,791 79 (108 331 33) {4 539 54)
3/30/2001  Foregn exchange CHF 0 (37 578 88) 3z 15z2 21 (426 85)
511/2001 Foregn exchange CHF ] 163 042 53 {152 469 86) 572867
S18/2001  Foregn exchange CHF 0 {13,576 90) 13,748 95 17205
6/1/2001 Forngn exchange CHF 0 {10,382 06) 10 400 89 1783
6172001  Foregn exchangs  CHF 0 1T7.21778 {164,500 51) 12317 15
887200 Foregn exchange CHF 0 356 477 0T (357 39255} (885 48)
/72001 Forexgn exchangs CHF 0 30,245 45 (30 487 29) (221 84)
8/15/2001 Foregn exchange CHF 0 {10,245 64) 1028075 a5
8/18/2001  Foraign exchangs CHF ¢ {108 227 49) 105,833 78 (383 73)
8/19/2001 Forewgn exchange  CHF 0 {106,227 49) 105 833 78 (393 73)
&/19/2001 Foregn exchange CHF 0 122,470 40 (109 G54 30) 12,518 10
6/16/2001 Foreign exchangs CHF o 108,227 49 (105 908 44) 31905
8/22/2001 Foregn axchangs  CHF ] {44,013 25) 43 807 44 {205 81)
6/27/12001 Formgnexchange CHF 0 174 068 55 (157,802.04) 16,466 51
T/6/2001  Forewgn exchange  CHF 0 1056,299 09 {1047 674 20) 3624 89
7TR/2001  Foreym exchange CHF 0 (13,957 75) 13 848 87 {110 88)
711172001 Forexgn exchanga  CHF [+ {318,060 00) 319,473 08 1,41300
7122001 Foregn exchange CHF (] (276,968 53) 275952 28 (1 014 25)
7N3Y2001 Foreign exchange CHF 1] (82,210 71) 82.456 60 24589
7182001 Formgn exchange CHF ] {54,804 65) 53316 68 {1 287 99)
TNT2001  Foregn exchanga  CHF 0 (76,200 48) 75 268 38 (943 12)
72001 Foreign exchange CHF 0 (82.008 78) 6188131 {127 47)
7M&2001 Formgn exchange CHF 0 437 683 89 (437 113 23} 57088
71192001  Forewgn exchange  CHF [H {31 391 99) 31,543 73 15174
7/20/2001  Forewgn exchange CHF 0 81,174 05 (61 207 78) (33 73)
7/26/2001 Foresgn exchange  CHF 0 207 596 55 (208 211 56) {61501)
832001 Foregn exchange CHF 1] {12,122.74) 1219357 7083
&B/2001  Foresgn exchange  CHF 0 341,227 42 (336 920 20) 430722
&10/2001  Foregn exchange  CHF 0 {32,199 39) 32,145 56 (53 83)
817/2001 Foregn exchange CHF 0 {34 305 39) 3439870 9332
8/2172001 Formgn exchange CHF 0 3294113 (32,938 15) 258
8282001 Foregn exchange  CHF 0 301 050 67 (300 228 17) 822 50
8/20/2001 Forexm exchanga CHF 0 181 114 48 (160 200 79) 913 87
SM1372001 Foreign exchangs  CHF 0 3355993 (32877 88) 682 05
9/14/2001 Foregn exchange CHF 1] 3404343 (33700 11) 334 32
9182001  Foreign exchangs CHF 0 86,864 68 (88 711 43) {1848 77)
9/19/2001 Foregm exchange CHF [4] 29,988 12 {29,788 63} 201 48
S/21/2001 Foregn exchange  GHF 0 177 969 91 (190,738 89) (12 769 08)
9/2112001  Foregn exchange CHF 1] 127,987 11 (131 652.88) {3685 77)
S/27/2001  Foregn exchange CHF 0 7381408 (75058 31) {1 242.25)
9/27/2001 Foresgn exchangs CHF 0 978 860 43 (1,002,898 57) (24,238 14)
9/27200%  Forexgn exchange  CHF (] 38 13152 {37 337 35) (1205 83)
8/28/2001 Foregn exchange CHF o] P71 N (39,729 7Q) {18 2%)
Q472001  Forexgn exchanga  CHF ] (18 069 60} 19039 62 (29 98)
10/10/2001 Forexgn exchange CHF 0 12,161 69 {12233 01) {71 32)
1011272001 Foregn exchanga CHF 1} (7 308 25) 727614 {30 11)
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10/17/2001 Foregn exchange  CHF 0 12,346 54 {12417 78) (71 24)
10/19/2001 Foregn exchange CHF 0 (16,837 59) 17 041 89 204 30
11/8/2001 Forewgn exchange CHF o 81431 5 (81 661 57) {180 06)
1171472001 Foreign exchange CHF )} (3593 80) 3577 52 {16 28)
11/16/2001 Foregn exchange CHF 0 {11 867 29) 1183295 {34 34)
1172972001 Foreign exchangs  CHF 0 418 090 57 (417 248 38) (1,155 81)
11/30/2001 Foregn exchange  CHF 0 7080176 (71 300 09) {498 13)
1272001 Forexgn exchangs  CHF o 10,188 11 {10 250 39} (64 28)
1211472001 Foregn exchanga  CHF o 10 394 25 {10,400 92) (6 58)
1211712001 Forexgn exchanga  CHF 0 10,097 32 (10 150 55) (53 23)
12/19/2001 Foresgn exchange CHF 1] (168 600 54) 171 Oad 49 534355
12/19/2001 Foregn exchange  CHF 0 {11,368 57) 11 684 42 31545
5/26/2000 Foreign exchange  DKK 0 47 76352 (50,833 18) (2 869 64)
S30/2000 Foregn exchangs  DKK 0 (47 763 52) 50 000 00 223848

21172001 Foregn exchangs DKK 0 (71,935 84) 71,047 62 1178
222001 Foresgn exchange  DKK 0 (48 672.29) 48,841 13 168 84
33072001 Foregn exchangs  DKK 0 3067609 (30 421 93) 254 18
4732001  Foreagn exchange  DKK 0 17,569 70 {17,518 58) 5114
8/23/2001 Foreign exchangs  DKK 0 37687551 (382 635 98) (2760 47)
91132001 Fforegn exchange DKK Q {197,112.70) 194 219 00 (2,893 70y
111/2000  Forewgn exchanga EUR Q (3115483 81) 3 470 000 00 354 536 39
2/14/2000  Foresgn exchangs EUR 0 (2 807,168 87) 3 070 000 00 26283303
2/25/2000 Foregn exchangs  EUR 0 {983 617 83) 1030 000 00 06 38217
SMS2000 Forexn exchangs EUR a (2.772064 11) 2,950,000 00 177,935 89
5/25/2000 Foregn exchangs EUR o] {1085 80880 1 180,000 00 80 391 13
8/0r2000  Foreign exchange  EUR 0 (1 518 716 40) 1 750,000 00 230 283 60
7/27/2000 Foresgn exchange EUR 0 (1,922,260 88) 2,100 000 OO 17773912
8/8/2000 Foregn exchangs EUR 0 214011 41 (211 6508 48) 2 404 93
&/8/2000 Foregn exchanga  EUR 0 270 4l 59 (266 216 B4) 402775
8/8/2000 Forewgn exchanga EUR 0 262,066 58 (257,500 47) 4,476 1%
&16/2000 Foreign exchange EUR 1] (127 848 80) 130,000 00 235320
B8/24/2000 Forexgn exchangs EUR 0 (411,941 53} 414 091 45 214992
/222000 Foresgn exchanga  EUR 0 62,945 99 (85,238 78) {2.290 79)
10/17/2000 Forexgn exchange  EUR 0 282 98B 03 (255 715 59) 27,270 44
10/17/2000 Foresgn exchangs EUR 1} 585,400 32 (528 837 21) 56 413 11
1071872000 Foreign exchanga EUR 0 (10,485 68) 952013 {985 53)
1071872000 Forengn exchanga EUR 0 (251 580 82) 228 68T 75 {22893 17)
10/26/2000 Foresgn exchange EUR 0 (1 049 583 14) 990 000 00 (53 583 14)
11742000 Foregn exchangs  EUR 0 383,703 08 (340 000 00) 2370308
11/9/2000 Foregn exchange EUR 0 (1,245,288 37) 1,210 000 00 (35,288 37)
11/24/2000 Foresgn exchangg EUR 4] 261,536 02 (242,438 38) 19 096 63
11/27/2000 Forexgn axchangs EUR [+] 40588172 (403 677 12) 2.204 61
11/27/2000 Foregn exchange EUR 0 221058 88 (219,858 18) 120072
11/29/2000 Foresgn exchange EUR 0 154,535 48 {145,120 40) 941508
11/30/2000 Foreign exchange  EUR 0 (438 410 20} 430 000 00 (8,410 20)
11/30/2000 Foregn axchange EUR 0 131,621 50 (125079 79) 5 54174
11/30/2000 Foreign exchange EUR 0 58 966 44 (58,035 75) 293069
12/5/2000 Foregn exchange EUR 0 {1 212,841 48) 1 220 000 00 6,358 54
12/5/2000 Forexm exchange EUR 0 80,403 31 (85,381 24) 402197
12/6/2000 Foregn exchangs EUR 0 288,601 57 (303 159 58) {14 4567 99)
12/8/2000 Formgn exchange EUR 0 102,622 60 (107 840 44) (5217 84}
12/11/2000 Forewgn exchangs EUR 0 197 382497 (187,218 28) 10 164 71
1214/2000 Foresgn exchange EUR o 519 962.37 (532 987 87) (19 025 50)
122172000 Forexm exchangs  EUR 0 114,269 67 {117 000 00) (2730 33)
12/28/2000 Foreign exchange EUR 0 37536 44 (37 276 63) 259 81
12/20/2000 Forewgn exchangs EUR ] 121,341 84 (129 659 10) (8 317 26)
1/212001  Forewgn exchange  EUR 0 131,145 88 (131 895 68) (749 82)
17242001  Foregn exchange EUR 0 55 753 90 {55,540 25) 21365
1/4/2001  Forewgn exchange EUR ] 6837708 (68 467 21) {80 13)
/42001 Foreign exchargpe EUR 0 a7 591 54 (37 641 09) (49 55)
1/5/2001  Foreign exchange  EUR 0 2781833 (28 377 27) (558 94)
1/5/2001  Foresgn exchange EUR o 93 224 49 {85 097 60) (1873 11)
14572001  Foragn exchange EUR o] (188,185 12) 207,389 88 211864 74
1/5/2001  Forexgn exchangs EUR 0 115553 08 {117 763 37) {2,195 49)
1/2/2001  Forewn exchangs EUR 0 204,857 45 (207 502 30) (2 645 45)
1/8/2001 Foregn exchange EUR a 80 83220 (61617 76) (785 56)
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| Trade Date | Asset Description | “shares | Cash Book Cost GainlLoss |
1/11/2001 Foresgn exchange EUR 0 127 388 88 (129 154 07) {1,765 19)
171212001 Foregn exchange EUR 0 35670 65 (38,054 43) (414 78)
1/16/2001 Foresgn exchangs EUR 0 {483,882 74) 479,218 81 (4 683 93)
1116/2001  Formgn exchange EUR 0 (101 517 58) 100 764 00 (753 58}
11182001 Forexgn exchange EUR 0 (233 680 58) 23142824 (2.252 35)
1162001 Foresgn exchange EUR 0 (49 305 44) 48 939 44 {368 00)
1162001  Foregn exchange EUR 4] (34 873 76) a8 81092 393716
111&/2001 Foresgn exchanpe EUR 0 582,008 55 (823 185 91) (40 277 38)
1/16/2001 Foresgn exchangs  EUR 0 405287 79 (518,819 83) {33 532.04)
1/17/2001  Forexgn exchangs EUR ] {52.255 67) 52,191 83 (67 84)
1/47/2001  Foreign exchange EUR 4] {10 328 53) 10329 49 (D 04)
11772001 Foregn exchanga EUR 0 128 153 07 {129 810 83) {1857 76)
11&2001 Foresgn exchange EUR 0 (10 985 67) 11,093 50 107 83
118/2001 Foresgn exchange EUR 0 2567027 (25928 22) (257 95)
1/16/2001 Foresgn exchangs EUR 0 638,538 42 {636 395 28) 214104
119/2001  Forexgn exchange EUR 0 {4 839 70} 461377 (2593)
1/19/2001 Foresgn exchangs EUR 1} 52,158 35 (51,922 60) 275
1/2212001 Foregn exchange EUR ] 60137 73 (70 310 21) (1172.48)
17232001 Foregn exchange EUR 0 501,871 68 (512,167 20) (10 495 54)
1232001 Foresgn exchange EUR 0 2023583 (20 638 98) {403 13)
124/2001  Foresgn exchange  EUR 0 2875709 (28,939 62) (182 53)
1/24/2001  Forexgn exchange  EUR 0 (04,202.43) 85,776 37 157444
1/24/2001 Foreign exchange EUR 0 508 678 58 (535 045 63) (27 267 05)
1/25/2001 Foresgn exchange EUR 0 2011401 (20 238 19} (122.18)
1/26/2001  Foresgn exchanga EUR o 349 030 52 {350 873 0Q) {1842.48)
1126/2001 Foresgn axchange EUR 0 (118,985 58) 118 861 18 (124 38)
1/26/2001 Foresgn exchanpe EUR 0 29318239 (29,208 74) 30 65
1/28/2001  Foreign exchange EUR ] (116 161 65) 114 696 80 (1 484 85)
272/2001  Forewgn exchange EUR 1} 187 517 08 {188,271 15) (754 07
2212001  Foresgn exchange  EUR 0 1393398 {14 002 43) {63 45)
2/5/2001  Foresgn exchange EUR 0 13786 41 (13874 35) (87 94)
2/2/2001  Foresgn exchenge EUR 0 (26,340 58) 26 659 30 31872
20/2001  Foresgn exchange EUR 0 203,797 70 {232,000 00) (8 202 30}
2/7/2001 Foregn axchange EUR 0 (641 870 28} 845 582.04 3agnTe
2/8/2001  Foresgn exchange EUR ] (16,112 62) 1591548 (197 18)
29,2001  Forelgn exchange EUR Q (87 058 Bd) 87.209 62 24272
2/0/2001  Foreign exchangs EUR o 90,332 98 {104,121 98) (4 788 08)
2/27/2001 Forewm exchangs EUR [+} {238,097 78) 238 15097 (546 79)
2/21/2001 Foreign exchange  EUR 0 (241 688 35) 24113104 {558 31)
222/2001  Foregn exchangs EUR 0 (1,624,970 68) 161112058 {13 850 10)
2272001 Foresgn exchange EUR 1] (147,448 53) 147,343 68 (104 85)
2232001 Foremgn exchangs EUR a (208 391 82) 208 243 64 (148 18)
22372001 Foregn exchanges EUR 0 "N (11 714 73) 298
2/232001 Foresgn exchange  EUR 0 130 468 34 {130,004 25) 464 09
2726/2001  Foregn axchange EUR 0 (15251203} 150 538 59 (1 575 44)
272772001 Foresgn axchange EUR 0 (311,246 28) 306 584 01 (4 652.27)
212712001  Foresgn axchange EUR 0 (1036820 57) 10207173 (1 543 24)
22712001 Forexgn exchanga EUR (] 119640 73 (117 852.43) 1788 30
227/2001 Foregn exchange EUR 0 399 722 57 (405,804 53) (5 831 96)
272772001 Forewgn exchange  EUR 0 45,195 1% (49 082 06) (3 836 95)
2/28/2001 Forexgn sxchange  ELR 0 (21614 88) 21,349 03 {255 65}
2/28/2001 Forewgn exchange EUR ] 190 040 70 (187 705 07) 233563
32001 Foregn exchange EUR o 153 545 83 (154 393 79) {447 96)
3172001 Foresgn axchangs EUR 4] (8 681 16) 8,605 25 {55 981)
212001 Foreign exchange EUR 0 153 097 48 (154 282.74) (1 185 26)
¥5/2001 Formgn exchange EUR 0 (165 891 71) 168,346 77 358 06
V52001 Foregn exchange EUR 1] 10,151 20 {10 178 90} {27 70}
A/¥2001  Foresmn exchangs  EUR 0 72816 43 (80 066 17} (7 148 74)
3/2001  Foregn exchange EUR 0 (383 442.23) 383 896 09 453 88
712001  Foresgn exchange EUR 4] (151,357 38) 151,023 82 (333 58)
¥72001  Foresgn exchange EUR [H 154,874 84 {154 533 54} 34130
3772001 Foregn exchange EUR [H 255073 (2 538 07) 14 68
J/2001  Forewgn exchange EUR )] 72122978 (724,253 82} {3024 G4}
39/2001  Forewgn exchange EUR (] 357 685 94 {363 829 29) (6 143 35}
35/2001  Foregn exchange  EUR ] 50 508 13 (51 347 70) 841 57)
30/2001 Foregn exchange EUR 0 168,543 24 (185 106 81) (16562 57)
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| Trade Date }

Asset Description

] Shares | Cash |  Book Cost Ganfloss |
31372001  Foresgn exchange EUR 0 4921299 (49910 42) (697 43)
31312001  Forewgn axchange  ELR ] 23852308 (241 903 135) {3 380 29)
3MV2001 Foregn exchangs  EUR 0 148,831 05 (148 962 61) (2 081 56)
3132001 Foregn exchange EUR 0 189,003 57 (171,398 65) (2 395 08)
1472001 Foregn exchange  EUR o 98 506 83 {100 225 99) (1.71811)
M4/2001 Foregn exchange EUR 0 342924 41 (348,373 50) (5 449 19)
3152001 Foregn exchange EUR ] 150 374 85 (151 899 O7) {1524 42}
¥15/2001 Foregn exchange  EUR o 16 064 45 {16 127 12) (82.87)
52001 Forewgn exchange EUR Q 530,863 91 {558 969 00} {23 100 09)
316/2001 Forexp exchange EUR 0 14,648 50 (14,572 33) 7417
18/2001  Forewp exchange  EUR 0 57,061 45 {60 078 26) {3014 81)
A/19/2001 Foregn exchangs  EUR 0 (108,943 73) 109 042.43 98 70
3M5/2001 Foregn exchange EUR 0 42,951 53 (42,990 44) {38 94)
3/20/2001 Foresn exchange  EUR 0 13093 11 {13 405 31) (312.20)
32212001 Foresgn exchange EUR 0 (515 508 96) 510070 01 {5 438 05)
Y22/2001 Forewgn exchanga EUR 0 239,167 58 (237 258 53) 1909 05
¥26/2001 Foregn sxchanga EUR 0 148,948 64 (150 088 23) (1,138 55)
3/26/2001  Foreign exchange EUR o 127,041 €8 (128,013 60) (971 94)
A26/2001 Foregn exchange  EUR o 103 643 28 {104 436 19) (792 93)
A/26/2001 Foresgn exchange  EUR 0 122.290 93 {123 226 52) (935 58)
32772001 Foregn exchange  EUR 0 505 730 09 (511178 72) (5 448 83)
V2872001 Foreign exchanges EUR 0 1271533 (127 604 23) (588 90}
A28/2001 Forewgn exchangs EUR Q 208 080 68 (210 050 09) (969 40}
328/2001  Foresgn exchangs  EUR 0 1194 900 59 (1 209 720 00} {14 815 41)
28/2001 Foreign exchange EUR 0 (588 5623 31) 532,745 52 42221
¥23/2001 Foresgn exchange EUR ] (404,827 85) 393 84251 (10 98% 14)
2072001 Forewn exchange  EUR 0 351 947 92 {352.206 98) (258 04)
3/20/2001 Formgn exchange EUR 0 581475 (5638 34) (21 59)
3730/2001 Foregn exchanges  EUR 0 17,251 33 (17 057 02) 194 3
3730/2001 Forewgnexchange EUR 4] 510508 {4 993 18) t1189
41172001 Formgn exchange  EUR 0 358 041 T {350 828 28} (1 788 49)
4/11/2001 Foreign exchanga EUR 0 5201328 (52.27281) (259 53)
A272001  Foregn axchangs  EUR 0 360 994 08 (369 286 20) (8.292.12)
4/16/2001 Foregn exchangs EUR 0 (5,628 71) 5692.77 68 08
4/116/2001 Foregn exchangs  EUR ] 24,138 24 (24 515 70) (377 48)
4/18/2001 Foreign exchange  EUR 0 288 150 25 {309,635 11} (11,484 78}
4/18/2001 Formgn sxchange EUR 0 55,007 91 (54 130 84} az27 27
ANMQ2001  Foreign exchangs EUR ] {541,181 88) 552,318 44 11,156 78
4/18/2001 Foregn exchange EUR 0 10 292 65 {10 542 70) (248 75)
41072001 Foregn exchange EUR 0 331,480 84 (326 788 70) 487214
4/19/2001 Forexgn exchange EUR 0 150,338 73 {158,845 80) 490 93
4/19/2001 Foregn exchange EUR 0 {30,881 12) 30 841 60 (18 52)
4/20/2001 Foregn exchange EUR 0 12,336 11 {12 452.64) {118 53)
4232001 Foregn axchange EUR 0 20 148 08 (20,182 46} (39 41)
4/24/2001 Foregn exchange  EUR 0 401 18553 {308 648 56) 2530 97
42712001 Foregn exchange  EUR 0 172,564 63 {172 406 58) 6807
4/27/2001 Foregn exchangs EUR 0 {52,534 17) 52,430 98 (103 21)
4/30/2001 Foresgn exchange  EUR 0 262114 56 {260 310 18) 1,804 40
522001 Foreign exchangs EUR 0 80,182.55 {80 043 98) 138 57
5/3/2001 Foreign exchangs EUR 0 {21,329 28) 2125088 (89 40)
Y2001 Foregn exchange EUR 0 7720375 {77 125 74} 7801
5/2001 Forergn exchange EUR ] 6575 44 (5 821 90) (48 48)
5/4/2001 Foreign exchange EUR 0 {72,414 40) 7308970 841 30
5/4/2001 Forexgn exchangs EUR 0 153327 26 (158 000 00) (267274)
5/6/2001 Foresgn exchange EUR o 7,309 13 (7 470 05} (7092
5/9/2001 Foreign exchangs EUR 0 103,404 48 {101,934 15) 147031
§M10/2001 Foregn exchange EUR 0 (129 460 70) 130 505 01 1,044 31
§10/200%  Foregn exchange EUR 0 66,180 54 {68 752 28) {57172}
S11/2001 Foresgn exchange EUR 0 {115,175 21) 114,925 70 (249 51)
SM1/2001 Forexgn exchange EUR 0 (31 334 80) 31 254 68 (100 14)
S/13172001  Forexgn exchiange EUR 0 27 488 43 {27 403 8T) 62.62
51672001 Foreagn exchange EUR 0 44 975 80 (45374 T9) {398 99)
518/2001 Foregn exchange EUR 0 {43570 83} 44,254 58 633 83
5/18/2001 Foreign exchange EUR 0 21 846 87 (22 189 50) (342 983)
S23/2001 Forengn exchange EUR 0 (123 253 40) 132771 56 (581 81)
5/24/2001 Foregn exchangs  EUR 0 (364,260 07) 362 552 27 {1 716 80}
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S/2812001 Foregn exchange EUR [1] (55,364 16) 5592581 561 65
5/29/2001 Foreign exchangs EUR ] (398 132 61) 40217157 4,038 96
S/30r2001  Foresgn exchange EUR 0 {171 000 33} 173171 36 217103
5/30/2001 Forexgn exchange EUR 0 16 689 69 {18 900 59) {211 30)
S/31/2001  Foregn exchange EUR 0 (168 598 41) 168 568 19 (130 22)
68/1/2001  Foregn exchange  EUR 0 (127 513 80) 127 363 54 (145 38)
6/4/2001  Foresgn exchange EUR 0 (23,073 52) 2305315 (20 37)
8/5/2001  Forexgn exchange  EUR c (74 830 90) 74,760 78 {70 12)
52001 Forexgn exchange EUR 0 86,760 58 (82 457 23) 430335
62001  Forewgn exchange EUR 0 (B8 059 20) 88 23283 16343
Q872001  Foregn exchangs EUR 0 1117228 (11 193 48) {21 22)
6/11/2001 Foresgn exchange EUR 0 {3760 72) 372760 (3312
8/11/2001 Foresgn exchange EUR 0 199 101 32 {184 775 21) 14 326 11
8/14/2001 Forewgn exchange EUR o {66 820 64) 66 814 26 (@ 38)
61572001  Foreggn exchange EUR 0 (57 029 99) 57 269 22 pcltipsl
6/19/2001 Foreign exchange EUR o (31898 92) 3193449 3557
6/16/2001 Foregn exchange  EUR ] 6057282 (58 279 51) 4693 31
&/20/2001 Forexgn exchange EUR V] {678,475 53) 874,980 37 (3 495 18)
62072001  Foresgn exchange EUR 0 (600 809 69} 597,714 62 (3,095 07)
6/20/2001 Foregn exchange EUR 0 (B85 044 54) 8475574 (285 80}
&/20/2001  Foreign exchangs EUR 0 (608,331 82) 807 262 80 (2069 22)
6/20/2001 Foresgn exchange EUR 0 (504 388 57) 50287374 {1 71283)
8/20/2001 Foreign exchange EUR o (203,224 22) 203 154 52 7170)
6/20/2001 Forewgn exchange  EUR 0 {148,728 80) 148 676 23 (5247)
&/20/2001 Forexgn exchanga  EUR 1] {7 084 28) 7089 21 495
6/20/2001 Forexy exchange  EUR 0 508 351 76 (508 707 88) (356 12)
620072001  Foregn exchanga EUR a {15,458 26) 15416 45 (69 81)
8/20/2001 Foregn exchange  EUR 0 (115 587 65) 116 020 03 azas
6721/2001 Foregn exchanga EUR 0 {246 871 61) 244 639 12 {2032.49)
6/23/2001  Forexgn exchange EUR o 22547 20 (22,395 54) 15175
6/2172001  Foregn exchange EUR 0 (20,657 25) 251030 {146 95)
6/22/2001  Foresgn exchange EUR 0 40,185 64 {39,912 67) 27297
6/26/2001 Foreign exchange EUR Q 3082390 (40 330 97) (7o7 0N
6/27/2001  Foreign exchanga EUR 0 (75,584 TN 77.282.09 1,207 32
8/2712001 Foresgn exchangs EUR ] 323,575 10 (329 596 64) (6 021 45)
6242001 Foresgn exchange EUR 0 (248 845 43) 246,174 40 (510 94)
6/28/2001 Foresgn exchange EUR 0 12,878 57 {18,839 47) 3910
&/28/2001 Formgn exchange EUR 0 (945 539 14) 843,245 50 (2 293 84)
6/28/2001  Foreign exchange  EUR 0 27070 27 (220,012.00) 7,058 27
6728/2001 Foregn exchange EUR Q 26,326 48 (26 293 40) 3208
@/29/2001  Foregn exchanga EUR 0 {448 373 05) 450 628 34 125529
7/5/2001 Forewgn exchange EUR 0 24,765 96 (24 381 02} 384 54
7/8/2001  Forewgn exchangs EUR ] 16,308 40 (16 130 92) 175 48
7/9/2001  Foregn exchange EUR 0 341,332.21 (335,708 03) 5628 18
7/10/2001  Forewgn exchange EUR 0 61,21362 (81 396 78) {183 14)
7110/2001  Foreign exchange EUR 0 185,216 05 (185,710 37) (454 32}
THO/2001  Foregn exchanga EUR 0 415,470 90 (416 722.99) {1243 09)
71172001 Forewgn exchange EUR 0 108 996 29 {108,108 03) (1111 74)
TM2/2001  Foregn axchange EUR 0 83 001 88 {34 832 83) 169 06
71212001 Foregn exchangs EUR [+ (191 393 81) 180 639 32 (754 49)
7/13/2001 Foregn exchangs EUR ] {43 294 02) 4344002 148 00
THM372001  Foretgn exchange EUR 0 36 570 81 (38,715 40) {144 79
7M16/2001 Foregn exchange EUR 0 (24,154 87} 23637 08 (517 81)
7/16/2001  Foresgn exchange EUR 0 12568 28 {12,208 83) 269 43
7THE/2001  Fomsign exchange EUR a 323 807 05 {304 762 51) 19 044 54
7/18/2001  Foregn exchange EUR 1] 11,014 43 {11,009 38) 507
7/18/2001 Foregn exchange  EUR 0 148 514 35 {144 802.50) 3,711 85
7/19/2001 Forexyn exchangs  EUR 0 173 868 89 {174 649 53) (780 64)
7/19/2001  Foreign exchange EUR 0 187,664 78 {183 185 85) 447913
7/20/2001 Foregn exchange  EUR 0 (9 434 28) 9 408 37 {25 91}
7/20/2001 Foregn exchange  EUR 0 14 15587 (14 118 62) 3725
7/242001 Formgn exchange EUR o 188 910 71 (184 901 22) 2,000 49
72372001 Formgn exchange  EUR o 587,178 43 (580 885 68) 6312.77
7/24/2001 Formgn exchange EUR 0 {1007,611 35) 1005 143 98 {2487 37)
7/24/2001 Foregn exchange EUR 0 138 174 65 (135,825 68) 348 99
7/25/2001  Foregn exchange EUR 0 26941303 {265,000 00) 441808
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| Trads Date | Asset Description | Shares Cash |  Book Cost GanLoss |
772712001  Foregn exchange EUR 0 {51,545 53) 51,641 15 95 62
72712001 Foregn exchange EUR 0 10,425 89 {10,445 23) {19 34)
772712001 Forexgn exchange  EUR ] 316 869 99 {303 905 @3) 12 964 36
7/31/2001 Foreyn exchange EUR 0 108.221 86 (108 302.10) 91978
8/8/2001 Foresgn exchangs EUR 0 174 476 82 (175 562.41) {1 085 59)
88/2001  Forergn exchangs  EUR 0 158 487 87 {155,000 00) 3487467
8/9/2001 Foregn exchange EUR 0 40,257 25 (48 837 48) 419 79
aM0/2001 Foregn exchange EUR o 127,648 80 (125,278 58) 236822
&10/2001 Foreym exchange EUR 0 12,323 59 (12 278 14) 45 45
81372001 Foreign exchange EUR o 231,332.74 (228,132.63) 3200 11
/132001 Foregn exchangs EUR 0 175635 15 (178 205 21) (2570 06)
8/14/2001 Foregn exchange EUR 0 {724,715 98) 715 506 00 (9 209 96)
&/14/2001  Forewgn exchanga EUR 0 56 843 08 (58 120 70} 722.28
8/14/2001 Fomeign exchange EUR 1] 117701758 (1,165 232 23) 12 385 36
8/142001 Foraggn exchange  EUR 0 (12,043 44) 11 904 51 {138 93}
8/%4/2001 Foreign exchange  EUR 0 175,007 52 {178 000 O0) {2 992.48)
8/1572001 Foregn exchanges EUR 0 84 554 70 (84,033 83) 52107
815/2001 Foregn exchanga  EUR 0 34 516 84 (34 300 38) 216 48
8/15/2001 Forexgn exchange EUR 0 50 148 58 (50 006 42) 142 16
816/2001 Foreign exchange EUR [ 192 250 B85 {159,180 80} {6 §21 15)
&17/2001 Foragn exchange EUR 0 17,133 99 (17 238 19) {104 20)
&20/2001 Foreign exchange EUR 0 6541263 (54 919 27) 493 36
2052001 Foregn exchange EUR o 159,878 43 (164 890 90) (5,014 47)
W21/2001 Foreign exchange EUR 0 4382170 (43 832 68) 8o,
/2172001 Foresgn exchangs EUR 0 20487158 (20 958 94) 12.64
872372001 Foregn exchangs EUR 0 35 695 08 (35 948 38) {253 30}
8/27/2001 Foregn exchanps EUR 1] {114,683 62) 114 745 57 8195
8/26/2001 Foresgn exchangs EUR 0 (68 230 04) 68,425 58 85 54
8/4/2001 Foresgn exchange EUR 0 117 561 28 (117,030 98) 52130
9/4/2001 Foresgn exchange EUR 0 {23573 54) 23,460 55 (112.99)
94/2001  Foregn exchange EUR 0 13,831 38 (13 774 55) 5883
9/5/2001 Foregnexchanpge EUR 0 85,418 21 {54 933 22) 48309
92001  Foresgn exchangs  EUR 0 1216363 (12,121 28) 4265
|20 Foregn exchange EUR [+] (14310 12) 14 288 47 {23 65)
9/7/2001 Foreymn exchangs EUR 0 14,007 48 (13984 32) 2318
9/7/2001 Foresgn exchangs EUR 0 11,710 89 (31,713 74) (2 85)
9/12/200% Foresgn exchange EUR 0 {11 985 10) 11,798 99 (188 11)
SM32001 Foresgn exchange EUR 0 (4,167,518 83) 4 104,300 84 (63,217 €9)
9/13/2001  Foregm exchange EUR 0 {448,531 55) 44172111 (6,803 84)
8132001 Foregn exchangs EUR Q {2 417,289 32) 2,380 621 11 (36 668 21)
9/13/2001 Forengn exchange EUR 0 (864 605 00) 851 480 68 (13,115 32)
9/13/2001 Foregn exchange EUR 0 20 190 95 {20 030 48) 160 47
9/14/2001 Forexgn exchange  EUR 0 46 454 81 (48,414 3T) ap 44
9/14/2001 Formign exchangs EUR 0 13,028 8% {13 037 56) {0 67)
91472001 Foresgn exchanga EUR 0 10 685 31 {10 982.30) 301
9/17/2001 Forengn exchange EUR 0 (13,107 73) 13 029 24 (78 49)
9/17/2001 Foresgn exchange EUR 0 10 163 48 (10 107 22) 58 27
§/18/2001 Forexgn exchange EUR 0 (26 018 52) 26 026 85 1033
9/18/2001 Foresgn exchange EUR 0 25,248 19 (25 258 22) {10 03}
9/115/2001 Foregn exchangs EUR 0 309 7681 09 (314 782 38) (5,021 29)
9/19/2001 Foregn exchanges EUR 1} {13,198 71) 1341570 21598
9/19/2001  Foremgn exchanga EUR o 10,657 80 {11,137 11} {179 31)
918/2001 Foregn exchanga EUR 0 5512103 (56 938 96) (1817 93)
9/20/2001 Forengn exchangs EUR 0 44 220 02 (44 785 23) (545 21)
#/21/2001 Foreign axchange EUR ] {14,004 63) 1385105 (153 58)
8/21/2001 Foresgn axchange EUR 0 12319 24 (12,184 15) 13509
9/24/2001  Foresgn exchange EUR 0 13 006 03 (12918 48) 8755
S/26/2001 Foresgn exchanga EUR 0 18,858 X9 (19,140 29) {253 90}
/212001  Foregn exchanga EUR 1] 1,049,583 14 [1082.047 29) (32,484 75)
©/27/2001 Foremgn exchanga EUR i} 1,245,288 37 {1280 113 45) (34 825 08)
6/27/2001 Foresgn exchange EUR ¢ 241 744 88 (248,103 00} (6 358 14)
9/28/2001 Foregn exchange EUR 0 (52,754 99) 5241274 (342.25)
1/272001  Foresgn exchange EUR ¢ 11914 685 {11584 09} (69 14)
10/3/2001  Foresgn exchange EUR 0 {15,549 19) 15,447 €8 (101 51)
10/3/2001  Foreign exchanga EUR 0 {269 418 08} 275495389 607781
10772001 Foresgn exchange EUR 0 (175007 52) 18120578 6198 26
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| Trade Date | Aaset Description [ Shares | Cash Book Cost GanlLoss |
10/32001 Forewgn exchangs EUR a (158 487 67) 160,804 02 2,316 35
10/272001  Foreign exchange  EUR 0 19 708 43 {20,064 85) (355 42)
10/10/2001  Forewgn axchangs  EUR 0 {22,779 20) 2291478 135 56
10/10/2001 Foregn exchange EUR a {12,168 63) 1223301 6438
10/10/2001 Foregn exchange EUR [+] {62 412.54) 63 763 99 1,351 45
1010/2001 Foreign exchanga  EUR o 25 48411 (25,614 57) {150 48)
10/11/2001 Foregn exchange EUR 0 39 585 41 (39,323 28) 24203
10/11/2001 Forewgn exchange EUR 0 {28,514 51) 26,237 79 (176 72)
10/14/2001  Foresgn exchange EUR [+] 18,304 14 (18 205 83) 93 51
10/12/2001 Forexp exchange EUR 0 {41,331 55} 4127743 (54 22}
10/12/2001 Foregn exchange EUR 0 215m 72 {21 507 76) 7193
10/12/2001 Foreign exchange  EUR o 18 224 05 {18,250 28) (26 23)
10/112/2001 Foresgn exchangs EUR 0 7,300 47 (7,276 14) 2433
101152001 Foresgn exchange EUR [} 271 164 82 (271,812 51) (717 69)
10152001  Foresgn exchange EUR 0 {312,953 52} 313,162.07 20855
101642001 Forexn exchange EUR 0 2028723 (20,422.35) (135 12)
10/177/2001  Foresgn exchange EUR [+ (45,204 19) 4561835 32518
10117/2001 Forexgn exchange  EUR 0 {12,307 01) 1241778 1077
10/17/2001 Foreign exchange  EUR 0 24 301 04 (24 551 35) (250 34}
10/17/2001 Foreign exchange EUR 0 10 5268 02 (10,634 48) (108 44)
1011872001 Foregn exchange EUR 1) (24,274 12) 24 635 94 36182
10/18/2001  Foreign exchangs EUR 0 (19 120 81) 10 388 57 267 66
10/19/2001 Forexgn exchange  EUR [+] (44 851 85) 45,287 88 436 23
10/19/2001 Foresgn exchange EUR 0 (10 838 18) 10 925 06 8690
10/19/2001 Foreign exchange EUR o 18 118 51 (18 303 54) (184 03)
10/19/2001 Foregn exchange  EUR o 16 870 54 {17 641 89) (171 38)
10/26/2001  Foreign exchange  EUR 0 {8,855 84) 8,659 18 (196 68)
10/26/2001 Foregn exchange  EUR 0 (314 269 77) 307 938 04 {6 331 73)
10/26/2001 Foregn exchangs  EUR 0 281127 (20 431 47} 37980
10/20/2001 Forexgn exchange EUR 0 (34,744 38) 34,6891 99 147 81
10/30/2001 Foreign exchanga EUR 0 (21,481 55) 21,498 83 1523
10/30/2001 Foregn exchanga EUR 0 621917 (6,235 04) (1587
10/31/2001  Foregn exchange EUR 0 (22,458 39) 22,328 05 (132.24)
11/2/2001  Foreggn exchange  EUR ¢} (21 811 43) 2t 957 B4 146 51
11/672001 Foreign exchange EUR 0 (44 554 98) 44 821 44 258 48
11/7/2001  Forewgn exchange EUR 0 {151,568 47} 152,119 50 55303
11782001  Foresgn exchangs EUR 0 1213647148 {1.219,699 38) {8 057 92)
1182001  Formgn exchange EUR 0 10,202.72 {10 177 B4} 24 83
11/9/2001 Foreign exchanga  EUR ) 194,665 34 (104 080 19} 585 15
11/9/2001 Foregn exchange EUR o (24,048 33) 24,382,338 31405
11/9/2001  Foregn exchange EUR 1] 34 547 60 (34,938 T9) (451 19)
11/112/2001 Forexgn exchange EUR 0 (22,865 60) 2315284 288 24
1171272001 Foregn exchange EUR 0 2151558 (21,778 49) (260 93)
11/12/2001 Foresgn axchange  EUR 0 24752 71 {25 052 90) (300 18}
11/13/2001 Foresgn exchangs EUR 0 (22,027 67) 22,045 88 1819
11132001 Foregn exchange EUR 0 35,350 27 (35 389 80) {30 53)
11/13/2001 Foresgn exchange  EUR 0 120228 {11,198 04) 424
11/14/2001 Foregn exchange EUR a 21,755 42 {21,713 72) 4170
11/14/2001 Foresgn exchanga EUR 0 2089817 (20 856 12) 4005
11142001 Foreign exchange EUR 0 3584 28 (3.577 52) 687
11/15/2001 Forewgn exchanga EUR 0 (9 248 44) 926050 14 08
111572001 Forexm exchange EUR o 21,857 63 {21902 83) {45 25)
11/15200% Foreign exchangs EUR 0 31,703 02 {31,768 84) (65 62)
11/15/2001 Foreign exchange EUR 0 3702548 (38 003 68) (78 50)
11/16/2001 Foragn axchange EUR 0 55,858 04 (56 015 54) {145 90)
11/46/2001 Forewgn exchange  EUR 0 11801 20 (11832 95) {3168)
11/18/2001  Foregn exchange  EUR o 2334299 (23 409 61) (88 62)
11/20/2001 Foresgn exchange EUR 0 {81,802.40) 8228851 485 51
11/20/2001 Foresgn exchanga  EUR 0 7586 53 (7 640 00) (5347
11/21/2001 Foreign exchange  EUR 0 821965 (8 190 48) 2919
11/23/2001 Foregm exchangs  EUR 0 2801045 (28 742.17) 168 28
11/26/2001 Foregn exchange EUR 0 2810105 (27 889 08) 21199
11727/2001 Foresgn exchange  EUR 0 (39 178 25) 39030 52 (147 73)
1172872001 Foresgn exchange EUR 0 (53,3718 72) 52,828 89 {549 83)
11/23/2001 Forewgn axchange EUR 0 165648 {31,317 44) 335 04
11/30/2001 Foresgn exchange EUR 1} 64 DO4 53 {B5 276 68} {282 15}
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December 31, 2001
| Trade Date | Asset Description | Shares | Cash Book Cast Gainfloss |
12/472001 Foregn exchange  EUR 0 (22.762.27 2274403 {18 24)
12572001 Formgn exchange EUR 0 15 907 02 (15 857 b4) 49 18
12/6/2001 Foregn exchange EUR 0 90 021 62 (90 654 H0) (633 28)
128/2001 Foresgn exchangs EUR 0 {10 235 04) 10250 39 1535
12/7/2001  Foren exchange EUR V] {8 34291) 8,330 25 (12.66)
12/7/2001  Foregn exchange  EUR 0 {21 221 68) 21307 57 {14 11)
121172001 Foresgn exchange EUR 0 (22,707 34) 22542 74 {164 60}
12/11/2001 Foresgn exchange EUR 0 20,268 68 {20,067 38) 200 80
12/12/2001 Forexgn exchanga  EUR 0 47,816 54 (47,415 02) 400 82
12/13/2001 Foresgn exchange EUR /] 2411025 {23912.10) 198 15
12114/2001 Forexgn exchange EUR 0 365,510 44 {366 668 50) (1 156 08)
12/14/2001 Foregn exchange EUR ] {21,396 54) 2147145 7491
12/14/2001 Foregn exchange EUR ] (10 409 43) 10,400 93 (8 50}
12/14/2001 Foregn exchanga EUR ] (12 122.18) 1212048 (1 70)
12114/2001 Foresgn exchange EUR 0 68,483 88 (88,537 04) (7318)
12117/2001 Forexgn exchange EUR 0 (10,090 88) 10,150 55 53 87
1271872001 Forexgn exchange EUR ] (21,143 30) 2124193 54 83
12/19/2001 Forewgn axchanga EUR 0 1143312 (11,684 42) {231 30)
12/21/2001 Formgn exchange EUR ] (7 855 84) 785065 {918)
12/26/2001 Foregn exchange EUR 0 8.27292 (6.251 10) 2182
2/25/2000 Forewgn exchange  GEP 0 {350,172 94) 345,000 00 34 827 06
WM5/2000 Foregn exchange  GBP 0 {219 996 43) 240 000 00 20,003 57
4725/2000 Foresgn exchanges  GBP 0 {380 665 78) 430 000 00 39,334 22
5152000 Foreign exchange  GBP a (956,314 75) 1020 000 00 63 685 25
5252000 Forexn exchange  GBP 1] (1198 828 03) 1 250 000 00 5107197
G6/8/2000 Foresgn axchange  GRBP 1} (515 892.20) 570 000 00 54,007 71
7/27/2000 Forexgn exchange GBP 0 (775,830 55) 830 000 00 54 369 45
8/8/2000 Foreign exchangs  GBP 1] (256 308 99) 2668 316 84 10 009 85
81572000 Formgn exchange GBP ] (158,873 71) 185,000 00 812029
922/2000 Foregn exchange  GBP 0 (62,012.44) 65238 78 232404
8/28/2000 Foresgn exchangs  GBP 0 (700 525 30) 700 000 00 {525 30)
10/26/2000 Foresgn axchange  GBP 1] (1 550,091 38) 1 560 000 0D 9 908 §1
11A/2000 Forexgn exchange  GBP 0 (569,337 20) 560,000 00 (9 337 20)
12/572000  Forexgn axchange  GBP 0 (378 368 98) 380 000 00 182301
12/8/2000 Forexgn axchange GBP 0 (1,479,321 52} 1,505 000 00 25878 48
12/22/2000 Foresgn axchangs  GBP 0 29 110 87 {20,784 49) 348 38
12/29/2000 Foresgn exchange  GBP 0 (88,568 91) 83 284 98 {281 93)
12/26/2000 Forexgn exchangs  GBP 0 (29,814 OT) 2957244 (41 83)
172/2001  Foren exchange  GBP 0 {22 481 02) 22,490 9% 989
/32001  Foregn exchange  GBP [} (391874 74) 381 555 58 (319 18)
17372001  Foresgn exchange  GBP 0 (17 135 51) 17123 49 {(1202)
17272001  Forewgn exchange  GBP ] 13,097 65 {13,088 47) 219
1/4/2001  Foresgn exchange  GBP o {308 349 34) 310 008 08 1656 T4
1/5/2001  Foregn exchange  GBP 0 637 903 57 (643 541 15} {5,837 58)
1/5/2001 Foregn exchange  GBP 0 M62075 (21,772 41) (142 65)
17872001 Foregn exchange  GBP 0 76831 71} 774186 21 784 50
1/8/2001  Forexn exchengs  GBP 0 (200,915 49) 200 630 63 1514
17872001 Foresgn exchange  GBP 0 58 338 16 (56,342 40) {4 24)
1/872001 Foresgn exchange  GBP 4] 831520 {6,324 09) (8 89}
1/8/2001  Foregn exchange  GBP [+] {25 4238 O7) BTN 171 18
11072001  Forexn exchange  GBP ] (66,706 73) 67 158 50 “40 77
1110/2001 Forexgn exchangs  GBP 0 70 434 49 (70 909 38) {474 89)
1110/2001 Foregn exchange  GBP a 0,446 73 {0 569 91) {153 18)
171172001 Foregn exchange GBP 0 (7 435 15} 75700 8575
11272001 Foregn exchangs  GBP a (23,675 23) 23,753 968 73
1/12/2001  Forexgn exchanga  GBP Q 2737877 (27 421 07) (42 30)
112/2001 Foregn exchangs  GBP 1] 24 526 45 (24 581 13) (54 88)
117/2001 Foregn axchange  GBP Q (6,427 50) 643229 479
111972001 Foregn exchange  GBP a (38 420 37) 857708 158 69
1/22/2001 Foresgn exchangs  GBP 0 25128 48 (25,226 01) {97 55)
1/2312001 Forewgn exchange  GBP 0 (9778 29) 9,820 20 4101
1/24/2001 Foregn exchangs  GBP Q (526,854 08) 535 945 83 9 050 67
12472001 Feregn exchange  GBP 0 (3 188 48) 3,184 g4 {152)
125/2001 Foregn exchangs  GBP [} (33 082 95) 3308390 095
1/26/2001 Foregn exchange  GBP 0 (20,167 49) 2017123 3B4e
172672001 Foregn exchange  GBP 0 21164 20 (20919 10) 24510
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| Trade Date | Assat Description | Shares T Cash Book Cost Gainlass |
17292001 Foregn exchanga  GBP 0 (21 745 47) 2143713 (312.34)
173002001 Foregn exchange  GBP 0 (812,948 35) 805 853 83 (7 082.52)
1/30/2001 Forewgn exchange  GBP 0 (36 823 57} 38 463 37 (160 20)
113172001  Foresgn axchangs  GBP 0 231 140 91 (231,48193) (341 02)
13172001 Foregn exchange  GBP 0 (15 132 05) 15 009 85 {122.40)
2/6/2001 Foregn exchanga  GBP 0 21,961 47 (22,165 25) {203 78)
2872001  Foregn exchangs  GBP 0 350 17294 (348 856 40) 131654
282001 Formgn exchange  GBP 0 {43,895 50) 43,714 03 {181 87)
2/9/2001  Foresgn exchange  GBP 0 (102,278 89) 104 121 96 184307
2132001 Forexgn exchange GBP 0 {20,681 49) 20 654 88 2319
214/2001 Foregn exchange  GBP s} (25,248 13) 2543110 18297
27222001 Foresgn exchanga  GBP 0 (503 312 58) 502,949 91 {363 65)
2201 Foregn exchange  GBP 0 (20579 12) 20624 79 4567
3212001  Foregn exchange GBP 0 5191021 (52025 41} (115 20)
A/B/2001  Foregn exchange  GBP 0 21,373 48 (21418 T7) (43 29)
12001  Foregn exchange  GBP 0 21968593 (220 522 44) (838 51)
3132001 Foreign exchange  GBP 0 360 997 89 (371 408 75) {1 468 B6)
142001 Foregn exchange  GBP 0 477445 {4 BES 08) (90 63)
3152001  Foregn exchange  GBP 0 48,316 44 (48 779 78) {463 32)
162001  Foregn axchanga  GBP 0 (23,192 28) 23,211 61 1935
ANB/2001  Foregn axchange  GBP ] 33,254 07 (33.281 82) (27 75)
316/2001 Foregn exchangs  GBP 0 21,843 90 (21 B75 89) (31 99)
J20/2001 Foregn exchanga  GBP Q 31,088 51 (31 431 27) {364 78)
2172001  Foreign mxchange  GBP 0 20,481 50 (20,508 45) (24 95)
328/2001 Foregn exchange GBP 0 345 537 53 (345 048 00) 489 53
330/2001 Foresgn exchanga  GBP Q {447 051 21) 444 499 83 {2,551 58)
4/6/2001 Foresgn exchange  GBP 0 44,419 27 (44,389 25) 3002
410/2001  Foresgn exchanps  GBP Q 50,667 83 {50,600 40) 87 43
41172001 Foreign exchange  GBP 0 45128 25 (45009 47) 11878
4/1172001  Forewqgn exchangs  GBP o 99,533 81 (100 495 50) (981 88}
41872001  Forewgn exchange  GBP 0 {58.214 53) 58 245 18 30 65
4/19/2001 Foregn exchange  GBP (i {57 814 05) 57 944 53 3048
4202001 Foregn exchangs  GBP () (75524 15) 75,863 60 339 45
472072001 Foregn exchange  GBP () LYY - R g (35,144 50) (144 79)
4/28/2001  Forexgn exchange  GBP 0 (1,002,593 91) 1006 868 75 4,274 84
4/26/2001 Forexgn exchanges  GBP 0 57,035 33 (57 409 28) {37392}
4/27i2001  Forexgn exchangas  GBP 0 (148 888 72) 149 079 7O 192 98
5172001 Forewgn exchange GEP 0 (172 954 94) 173,300 25 34531
5/4/2001 Foreign exchangs  GBP 0 87008 28 (88,205 04) {1 107 56)
§/9/2001 Foreign exchange  GBP 0 (102 525 01) 101,934 15 {59C 88)
SMV2001  Forexm axchange  GBP 0 88002 24 {88,256 60} (254 38)
S/1&2001  Foresgn exchange  GBP 0 26 190 34 (26 205 10) {14 79)
5/8/2001 Foresgn exchange GBP 0 (8 230 18) 822272 (7 44)
51872001 Foregn exchange GBP 0 (42,901 51) 43,218 60 aros
5/22/2001 Forexgn exchange  GBP 0 {19,434 24) 10,672.96 23872
5/22/2001 Foresgn exchange  GBP 0 5221543 (52,856 B0) (641 37)
53/2001 Foregn exchange  GBP 1] {7.236 00) 7.264 76 58 78
5/31/2001 Foreign exchanga  GBP Q {509,552 18) 510 504 38 1,042.17
&/4/2001  Foresgn exchange  GBP 0 2137778 {21,707 73) (329 94)
6/172001 Foregn exchange  GBP +] 669 096 29 (852,830 00) 16 268 29
8/7/2001 Foregn axchange GBP 0 20,787 22 (21 041 13) {253 91)
6/11/2001 Forexn axchangs GBP 0 10,485 29 (10,373 82) 111 47
6/12/2001 Foregn exchange GBP 0 {1 480,659 62) 1,459,148 78 {27 510 B4)
81272001 Foreign exchange  GBP 0 19 220 31 (18 861 08) 358 25
6/19/2001 Foresgn exchange  GBP 0 26 496 05 (26 238 67) 257 38
&/268/2001 Formgn exchange  GBP 0 108 534 25 {105,368 16) 1,168 09
7/4/2001  Foregn exchange  GBP 0 609 582.70 {609 838 00) (305 30)
TMa2001  Foregn exchange  GBP 0 382,345 75 {380,081 48) 2,264 27
7/26/2001 Foreign exchange GBP [¢] 470 528 41 (471 912485) {1 388 24)
772772001 Foregn exchange  GBP 4] (312,996 27) 303 905 83 {5,090 64)
&7/2001  Foresgn exchange  GBP 0 (453 869 81) 458,141 14 (1 728 67)
B/O2001  Forewm exchangs  GBP 0 {50,205 22) 48,837 48 (1367 76)
8/10/2001 Foresgn exchanga  GBP ] 156873 71 {155 738 80) 113491
9/13/2001 Forexgn exchange  GBP 0 (928 784 10) 928 850 96 56 88
91472001 Foregn exchange  GBP 0 28007 38 {27 085 21) (157 85}
1772001  Foregn exchange  GBP ] 22,157 28 (22,121 88) 3540
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{ Trada Data | Asset Description [ Shares | Cash ]  BookCost Gamnfloss |
9/19/2001 Foregn exchange  GBP ) 2061871 (2 898 61) (279 90)
8/20/2001 Forewgn exchange  GBP ) 5136 16 (5 134 06} 210
972472001 Forewm exchange  GBP o (11 741 26) 11,648 08 (93 18)
972572001 Foresgn exchange GBP 1] (32,459 96) 32,345 37 (114 59)
9/26/2001 Foregn exchange  GBP 4] (32 984 73) 40 116 62 13¢ 89
9/27/2001 Forexmn exchange  GBP 0 80241872 (825 608 00) {23 189 28)
9/27/2001 Foreign exchange  GBP 0 18,224 81 {16 175 98) 48 83
10/1/2001  Foreign exchange  GBP Q 15049 23 {15075 31} {25 98)
107272001 Foregn exchange  GBP 0 (125036 07 124 403 17 {632.30)
10/272001 Foreign exchange  GBP 0 40 775 02 (40,568 83) 206 19
10/972001 Foregn exchangs GBP L] {18 761 61} 20 0G4 B85 303 24
10/11/2001 Foresgn exchange  GBP o (16 249 13} 16 205 63 (43 50)
10/18/2001 Forexgn exchange  GBP 0 2191073 (22.199 33) (288 80)
10/18/2001 Formsgn exchangs  GBP o 19,163 50 (19 388 57) {225 07)
10/26/2001 Foreign exchange  GBP 0 312 098 27 (307 938 04) 5058 23
11/2/200%1  Formgn axchange  GBP o {10,204 65) 10,177 84 {26 81)
11/5/200t  Foreign exchange  GBP 0 (34 737 73) 3490879 261 08
11112/2001 Forewgn exchange  GBP 0 (24 837 28) 25 052.90 165 682
11132001 Foregn exchange  GBP 0 (35,113 31) 35 289 30 278 49
11/14/2001 Forexgn exchange  GBP 0 (20,674 21) 20,858 12 181 91
11152001 Foresgn exchange GBP 0 (37,817 98) 38,003 98 388 00
11/28/2001 Foregn exchange  GBP 0 147632152 {1 484,902 58) (5641 04)
121142001 Foreign exchange  GBP 0 12,169 54 (12120 48) 4908
412712000 Foregnexchange  HKD 0 (409 BOO 24) 410000 00 199 78
52572000 Forexgn exchange  HKD 0 (580 373 35) 560 000 00 (373 235)
6/8/2000 Forexgn axchange  HKD Q (89 o4 42) 90,000 00 1558
Q2772000 Forengn exchanges  HKD 0 (349,598 39) 350,000 00 401 61
7/27/2000 Foregn exchanga HKD [} (319,105 61) 320 000 00 854 39
8/15/2000 Foregn exchangs  HKD Q (39 889 74) 40 000 00 11026
$/12/2000 Foregn exchange HKD 0 (129,618 95) 130 000 00 38005
11/8/2000 Foreign exchange  HKD 0 (174 588.29) 175 000 00 41171
11/30/2000 Foresgn exchanga  HKD 0 (873373 15) 875000 0O 162685
1229/2000  Foresgn exchange  HKD 0 (129515 41) 129,858 10 143 8%
1118/2001 Forewgn exchangs  HKD 0 26873398 {26 733 79) 017
2/272001 Foregn exchange  HKD 0 168 681 83 {168 758 48) (74 33)
31472001 Formgn exchange  HKD 0 102,573 31 {102,576 60) (329)
Y28/2001 Forewgn exchange  HKD 0 140,545 N (140,552 51) 7 20)
5/272001  Foreign exchange HKD 0 B84 10503 {64 124 78) 1973)
G20/2001  Forewgn exchange  HKD 0 349 588 39 (349 590 14) 225
7MY2001 Foregn exchange  HKD [} 51 284 02 (51 283 37) 085
aM102001 Foregn exchange HKD ] 39,889 74 (39 891 28) {1 54)
9/18/2001 Foresgn exchangs  HKD [+] (89 003 99} 8871143 (292.58)
9/27/2001 Foregnexchange HKD )] 174 588 29 {174 645 39) (57 10)
0/27/2001 Foresgn exchange HKD 0 512,899 42 (513 044 15) (144 73)
1272172001 Forewgn exchange  HKD 0 7 850 38 {7,850 a5) {0 28)
2114/2000 Foresgn exchangs  JPY 0 (578 597 55) 660 000 00 8140245
152000 Foresgn exchangs  JPY 0 (148,248 31} 180,000 00 33,75369
4/27/200Q0  Forexgn exchanga  JPY a {2,797 494 80) 3 430 000 00 63250020
515/2000 Forexgn exchange  JPY 0 (185 644 12) 200 000 OC 3435588
/2572000 Forewgn exchange  JPY 0 {2 338 883 50) 2 820,000 00 480 118 50
68/8/2000 Foreign exchange  JPY 0 (1,271 057 75) 1 550,000 00 278 542.25
6/27/2000 Foregn exchange  JPY 0 (847 434 25) 1 200 000 0O 252,565 75
112712000 Foresgn exchange  JPY o {1 478,022.79) 1 790 0DO 00 J19rT
8/15/2000 Foreign exchange  JPY ) (281 571 75} 330 000 00 4842825
&/24/2000 Foreign exchange  JPY o (309 083 68) 367 B46 83 58 76315
an25/2000 Foregn exchanges  JPY 1] {24387379) 274 000 DO 30128 21
8/13/2000 Foresgn exchange  JPY 0 326 152.28 (384 263 80) (33 111 54)
972872000 Foreign exchange  JPY Q 17165909 {190 421 78) (18 762 89)
10/17/2000 Foregn exchange  JPY 0 80,788 20 {88 847 27 (8,161 07)
10/17/2000 Foresgn exchangs  JPY 0 148,248 31 (169 146 33) {22,900 02)
101772000 Foregn exchange  JPY 0 458 75317 {536 039 05) (77,285 88)
IQM7/2000 Foregn exchange  JPY 1] {230 892 39} 25571559 2482320
1011772000 Foregn exchange  JPY 0 {478,109 22) 528,987 21 50 87T 99
1072672000 Forewgn exchanga  JPY ) {24 880 60} 30 000 0O 5110 40
1152000 Foregn exchange  JPY o (117 92232y 140 000 00 22,077 68
111242000 Forewgn exchange  JPY 1] {227 435 43) 24243929 15,003 96
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Statement 13

December 31, 2001
[ TradeDate | Asset Description | Shares | Cash Book Cost Gainfloas |
11/27/2000 Forewgn exchange  JPY ) {359 G9T 21) 403 677 12 44 579 99
11/27/2000 Forexgn exchangs  JPY 0 (195 259 68) 219 858 18 24,598 50
11/30/2000 Forewgn exchangs  JPY o 450 561 15 (509,589 55) (59,028 40)
121172000 Foreqgn exchange  JPY o {165 932 30) 179 24260 13,310 30
12/14/2000 Forewgn exchange  JPY 0 (482 460 07} 5338 887 87 56 527 80
127282000 Forexgn exchanges  JPY o 34 665 40 (24 954 32y (328 92)
1/S/2001 Foresgn exchange  JPY 0 3968723 {39 607 18) 8005
1/5/2001 Forexgn exchange  JPY o 195.259 68 (207,369 86) (12,110 20)
/2001 Foren exchange  JPY 0 (357 553 58) 350 470 68 192612
1/9/2001  Forexgn exchangs  JPY 0 57,328 12 (57 752.48) (426 24)
1122001  Forewgn exchange  JPY 0 47 586 42 {47,700 78) 176 64
11&/2001 Forexgn exchange  JPY o (21 249 49) 214787 12922
tN6/2001 Foregn exchange  JPY 0 (582.085 57) 623 18581 41100 34
1Mer2001  Forexgn exchange  JPY Q (484 502 64} 518 819 83 34,217 18
1116/2001  Forexgn exchange  JPY 0 478,109 22 (479,218 81) {1 109 59)
11672001  Foresgn exchange  JPY a 230 892.39 (221 428 24) (535 85)
14772001 Foreign exchange  JPY Q (21 680 24) 2143815 (242 09)
1182001  Forexmn exchange  JPY 0 536,521 72 (531 219 76) 5301 96
1/18/2001  Foreign exchange  JPY 0 (5825 92) 5,481 52 (144 40)
1/18/2001 Foregn exchange  JPY 0 {38 253 74) 38 327 21 {26 53)
1/48/2001 foregn exchange  JPY 0 52 45267 (52 426 38) 3628
17222001  Foreign exchange  JPY ¢ 510,135 88 (516,988 13) (8,852 25)
172272001 Foregn exchange  JPY 0 (22,407 58) 22,745 48 33790
172212001 Foresgn exchange  JFY 0 20,601 50 (20.91217) (310 67)
172472001  Foresgn exchange  JPY ] {22.200 73) 22014 42 {188 21)
1/24/2001 Foregn exchange  JPY 0 96 48319 (95 776 &7) 706 32
112572001 Foregn exchange  JPY a (28 913 58) 28 961 40 47 82
1/25/2001  Foregn exchange  IPY 0 28,304 60 {28,441 58) (46 96)
172972001 Foresgn exchange  JPY 0 (14,608 84) 14,650 21 (48 63)
1/28/2001 Forexgn exchange  JPY 0 3941309 {39 287 68) 130 41
1730/2001 Foresgn axchange  JPY 0 39 370 50 {39,223 58) 146 62
1/31/2001 Foresgn exchange  JPY 0 29,159 60 (28,907 92) 16168
2112001 Foregn exchange  JPY 0 6247385 82.132.16) 24169
2/5/2001  Forexgn exchange  JPY 0 37,801 a7 {38,240 45) (438 98)
2/8/2001  Foresgn exchangs  JPY 0 60,739 41 (61,447 32) (707 91)
27712001 Foregn exchange  JPY 0 69,070 43 (70013 82) (543 19)
2/8/2001  Foreign exchange  JPY ] 88,387 57 (88,883 10) (815 53)
2/¢2001  Formgn exchange  JPY 0 729704 {7 384 16) (8712)
2/9/2001 Foresgn exchange  JPY 0 80 871 28 (89 053 41) 817 85
2/5/2001  Forexgn exchange  JPY ] 27 864 30 {27,619 42) 244 88
2132001  Foregn exchanga  JPY 0 27,514 45 (27,880 03) 234 42
2/21/2001 Foregn exchanga  JPY 0 (453,774 88) 452,124 01 (1 650 87}
22172001 Foregn exchanga  JPY 0 (1,078 825 70) 1,074 800 85 {3,924 85)
212172001 Foresgn exchanges  JPY 0 27,838 18 (27,780 79) 5537
2/22/2001 Foremgn exchange  JPY 0 (555 950 18) 556 450 74 500 56
22212001 Foresgn exchange  JPY 0 3247253 (32,5682.36) (89 83)
27232001 Foremgn exchangs  JPY 0 {21,250 48) 21 266 04 1550
2/232001  Forewgn exchangs  JPY 0 (123 120 83} 130,004 25 6,883 42
2/20/2001 Foregn exchangs  JPY 0 (84,238 15) 84 81088 574 83
2/26/2001 Forewgn exchangs  JPY 0 3724558 (37 499 74) (254 18)
2/26/2001 Foregn exchange  JPY Q (232,848 89) 245,000 00 12353 11
2/28/2001 Foregn exchangs  JPY a 30,207 33 (30 744 08) (446 73)
¥172001  Forewmn exchange  JPY o (166,272.18) 172048 37 5776 19
327200 Forewn sxchange  JPY 0 73711394 (73 688 05) 2788
V2001  Foregn exchangs  JPY o 11756 24 (11,817 43) {61 19)
A/5/2001  Forexgn exchange  JPY o (37.231 37) 37 440 85 209 48
362001 Forewn exchange  JPY 0 37,258 41 {37,517 04) {258 63)
V82001 Foregn exchange  JPY o (19 455 09) 19 602 58 146 60
39/2001  Foregn exchange  JPY 0 {10 280 69) 1043238 5169
3972001  Foregn exchange  JPY 0 40,531 66 (40,733 47) (201 81)
3272001 Foregn exchanga  JPY o (33 268 91) 3337835 11044
3122001 Foreign exchanga  JPY 0 26,253 07 (26 340 22) (87 15)
31372001  Foregn exchange  JPY [ (697 592 BO) 707 938 70 10 345 90
3INV2001  Foremgn exchange  JPY ¢ {13 140 706} 1335103 210 24
314/2001  Foregn exchanga  JPY o (436 844 44) 442,899 06 5,854 62
3/14/2001  Forexm exchange  JPY o 43058 44 {43 759 80) (703 36)
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[ Trade Date | Asset Description | Shares | Cash |  Book Cost Gamfloss |
31472001  Foresgn exchange  JPY 1] (20,884 13) 21231 44 7N
3/14/2001  Foresgn exchange  JPY ) 51058 14 {51 905 21) (849 07)
W15/2001  Foregnexchange  JPY 0 (546 160 97) 558 569 00 1280803
3/16/2001 Foreign exchange  JPY ) (55 058 38) 60078 28 101790
V2172001 Foregn exchange  JPY 0 (104,539 42) 108,331 33 1710
V222001 Foresgn axchange  JPY 0 {25233 32) 25096 82 {133 50)
232001 Formgn exchange  JPY 0 {57 883 46} 58 160 30 268 B4
V22001 Foregn exchange  JPY Q {24,748 09} 24,700 77 4268
¥26/2001 Foregn exchange  JPY 0 {302,074 40) 299529 45 (2 544 95)
326/2001 Forewn exchange  JPY o (42 765 A5) 42428 19 {337 18)
27/2001  Foresgn exchange  JPY 0 (15,034 93) 15428 90 39287
326/200%  Foregn exchange  JPY 0 (26,267 38) 26883 02 61568
V2872001 Forewgn exchange  JPY 0 582 085 57 (592,745 52) (10 858 95}
IIN2001 Foregn exchange  JPY 0 {31,920 85) 31,943 68 2283
/30/2001 Foresgn exchange  JPY ) 20 997 83 {21012 65) {1502)

4772001 Foresgn exchange  JPY 1] (27 550 81) 27318 44 {23237)
4/4/2001  Foregn exchangas  JPY 0 {20,668 92) 20 453 49 (213 43)
4572001  Foresgn exchanga  JPY 0 {12,504 24) 12658 48 9222
4/8/2001  Foreggn exchange  JPY 1] {35 387 90} 36,548 42 158 52
4072001 Foresgn exchange  JPY 0 2471211 {24 873 52) 3858
4/10/2001  Foresgn exchange  JPY 1] (13 324 18) 1328515 (9901
4/11/2001  Foresgn exchange  JPY 0 22530 16 (22281 07) 249 09
41122001  Foreign exchange  JPY 0 (20,026 20) 20,182 55 158 35
4122001 Formgn exchanga  JPY 0 22 690 99 (22,888 14} (177 15)
4/18/2001 Foregn exchange  JPY 0 (305,005 80) 300 635 11 462031
4/18/2001 Foresgn exchange  JPY 0 2253978 (22 844 05) {104 29)
418/200t  Foresgn exchange  JPY 0 548 160 97 (552,318 44) {8 157 47)
4/195/2001 Foregn exchange  JPY 0 864 21376 (865,855 84) {1 742.08)
4119/2001 Foresgn exchange  JPY 0 853350 88 (855 881 08) {1721 40}
419/2001 Formgn exchange  JPY 0 (29,301 81) 29,448 44 144 83
4/19/2001 Foreign exchange  JPY 0 7,514 23 (7.542 41) (28 18)
4/20/2001  Forewgn exchange  JPY 0 (22,869 79) 22.831 50 (38 29)
4/24/2001 Formign exchange  JPY 0 {22012 71) 22044 25 154
4/26/2001 Foresgn exchange  JPY 0 {22,965 89) 22.747 88 (218 03}
S1/201 Foregn exchange  JPY ) (23 472.25) 23M553 (156 72)
5/1/2001 Forexgn exchanga  JPY 0 (23 380 84) 23,230 44 (150 40}
522060t Foreign exchange  JPY 0 {39,041 11) 30,088 78 2585
57/2001  Foresgn exchanga  JPY 0 {44,428 T1) 44 822 24 19583
S&/2001 Foresgn exchange  JPY 0 2431743 (24 580 53) (26310)
5972001  Foregn exchange  JPY 1] 4851538 (49 568 08) {50 68)
50/2001  Foreign exchange  JFPY [+ (49,4586 57) 49527 33 6078
5/8/2001  Foregn exchange  JPY [} 18,004 &t {18 084 54) (19 73)
5/14/2001 Forexgn exchange  JPY 0 {19,979 99} 20,024 56 4457
5152001 Foregn exchange  JPY 0 (6 883 35) 8852 52 {30 83}
S15/2001 Foregn axchangs  JPY 0 242577 (23 363 48) 6229
5/16/2001 Foresgn exchange  JPY 0 220204 (22.235 48) (3342)
5M772001  Foresgn exchange  JPY 0 22,700 48 (22,788 85) (66 49}
S18/2001 Forexgn exchange  JPY 4] {21,018 63) 08N 718 (14717)
52172001 Foregn exchange  JPY ] (227 802 80} 223,845 38 (4 057 42)
5/22/2001 Foremgn axchanga  JPY Q (21,313 80) 21287 12 {526 43}
5/22/2001 Fareign exchangs  JPY v} (23320 54) 22 768 08 (554 83)
¥2X2001 Foreign exchengs  JPY 0 (25,263 47) 25,564 48 30101
5/24/2001 Forexp exchange  JPY 0 359,097 21 (362,552 27) (3 455 06)
53172001 Forexgn exchangs  JPY 0 (3 210 88) 322476 1388
6172001  Foregn exchangs  JPY ] (162,153 51) 164 900 61 2747 10
&/8/2001  Foreign exchange  JPY 0 (22,087 37) 2232872 241 35
6/11/2001 Forexgn exchanga  JPY 3] (10,889 56) 1087116 {18 40}
6/19/2001 Foresgn exchanga  JPY 0 {58,814 82) 56,279 51 {253531)
6/19/2001 Forexgn exchange  JPY 0 {113 881 25) 109,954 30 {3 926 95)
611972001 Foresgn exchangs  JPY 4 {104,539 42) 105 908 44 1 389 02
6/15/2001 Foreign exchanga  JPY 1] 104 539 42 {105 833 76) (1,254 34)
6/19/2001 Forexgn exchanga  JPY ] 104 529 42 (105 833 78) {1 204 34)
6/20/2001 Foregn exchange  JPY 0 (657,742.83) 662,584 48 482185
6/20/2001 Foresgn exchangs  JPY ] (666 820 18) 671708 57 4,068 30
&/20/2001 Foregn exchange  JPY 0 25,768 00 {25 909 15) {141 15)
6/21/2001 Foreign exchanga  JPY ] (21988 73) 21888 53 (100 20)
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{ Trade Date | Asset Description [ Shares Cash Book Cost Galnloss |
/2712007 Foresgn exchangs  JPY 1] (165,835 54) 157,602 04 (8 283 50)
/2772001 Foregn exchanga JPY [4] 3771183 (37,849 91) {138 08)
8/29/2001 Foresgn exchange  JPY 0 (320 343 70) 319 650 20 (693 50)

742001 Foregn exchangs  JPY 0 {356 880 38) 355901 49 (978 89)
7/5/2001 Formgn exchanga  JPY [+] 24 491 91 (24,442 22) 49 89
772001 Foregn exchangs  JPY [4] (46 37232) 45 437 98 {474 34)
7172001  Foregn exchange  JPY 0 17 242.31 (17034 T0) 207 61
714172009 Foregn exchange  JPY 0 2203897 {22,133 86) (54 B9)
TNA2001  Forexn exchangs  JPY 0 101001935 (1 003 633 59) 8,325 80
TN¥2001 Foregn exchangs  JPY 4] 14 378 91 (14,404 67) (24 78)
TN&/200%  Foregn exchange  JPY 0 (313,347 87) 304 7682 51 (B 585 38)
7118/2001  Forexgn exchange  JPY 0 (145974 71) 144 802 50 {1,172 21)
7123/2001  Foragmn exchange  JPY o) {64 104 53) 83,777 83 {328 70)
7724/2001 Foregn exchange  JPY 0 169 975 63 (171,883 95) {1638 32)
7/30/2001 Formgn exchange  JPY 0 (12,799 49) 12,757 05 (42 44)
8/1/2001  Formgn exchange  JPY 0 (30 0B4 80) 29,764 56 (300 24)
&/2/2001 Forergn exchange  JPY 0 {28 752 40) 277770 2530
872001  Foregn exchange  JPY 4] {28,912.39) 28 960 25 47 65
8372001  Foresgn exchange  JPY [+ ] 110 288 04 (110,470 99) {182 83)
8/8/2001  Foresgn exchange  JPY 0 (5.118 41) 5084 75 {33 68)
&/8/2001 Foregrt exchange  JPY 0 26 906 40 (28 752 Q8) 154 32
8/7/2001 Foregn exchange  JPY 0 {53,230 54) 52959 42 (27112)
8772001  Foregn exchange  JPY 0 8,920 00 (8901 33) 2857
810/2001 Foreign exchange  JPY 0 28157175 (278 771 58) 4,800 17
&M%2001 Foregm exchange  JPY Q {25,628 48) 2853827 (510 21)
aNY2007 Foregn exchangs  JPY 1] (177,795 07) 178 205 21 41014
8/14/2001 Foreign exchange  JPY 0 (71384 19) 70,475 2% (908 98)
8/16/2001 Foregn exchange  JPY 0 79 754 40 (80,438 94) {634 54)
8/17/2001 Forewm exchange  JPY [V} 60 385 12 {69,138 33) 243 74
4202001 Foregn exchangs  JPY o {161,000 12) 184 890 90 3890 78
82172001  Forexgn exchange  JPY 0 22,164 40 (22,228 7T {84 37
872212001 Forexgn exchangs  JPY 0 64,647 88 (84,443 80) 204 08
/232001  Foreign exchange  JPY 0 47,804 02 {47,950 99) (148 87)
8/24/2001 Forexn exchangs  JPY 0 23.203 44 (23 332 96) (128 52)
&/28/2001 Fomegn exchanga  JPY 0 4558283 (45 946 45) 3638
/202001  Foregn exchangs  JPY 0 (153,568 93) 160 200 79 6,633 88
9/572001 Foreign exchanga  JPY o 21 274 81 {21209 70) 65 11
9M10/2001  Foregn exchange  JPY 1) 2178238 {21 539 41) 252 58
/1372001 Foregn exchange  JPY 0 4852091 (48 035 58) 485 33
971472001 Foreign exchanga  JPY 0 66,282.50 (66 237 88) 24 82
9M7/2001  Foregn exchangs  JPY 0 2191138 {21923 70) {12 34)
9/18/2001  Foregn exchangea  JPY 1] (51 72592) 58,928 98 521304
9720/2001 Forexgn exchange  JPY 0 (288,473 94) 291 628 97 315503
972072001 Foregn exchange  JPY 0 15,047 42 (15 225 78) (178 24)
©/21/2001 Foreign exchange  JPY 0 {168 631 82) 180 738 99 22,107 17
9/21/200t Formgn exchange  JPY [V} 3276824 (33 118 00) (349 78)
912712001 Foreign exchange  JPY 0 24,880 80 (25672 88) {792 28)
/2772001 Forexgn exchange  JPY (] 11792232 (118 941 28) (1018 98)
9/28/200t1  Foregn exchange  JPY o 31,441 14 (31,824 67) (383 53)
10/5/2001 Formgn exchange JPY Q 2391830 (23 907 35) 895
101072001  Foren exchangs JPY 0 (25371 89) 25,614 57 24203
10/10V2001 Forexyn exchangs  JPY 0 22 698 65 (22,914 78) (218 07)
10/11/2001 Foregn axchanga  JPY 0 20,408 95 {26,337 T0) 7218
10/12/2001 Foresgn exchange  JPY 0 41 344 38 (41,277 43) 66 95
10/15/2001 Foresgn exchange  IPY 0 313,347 87 (31316200 185 80
10/17/2001 Formgn exchange  JPY 0 {24 402 87) 24 55135 148 48
1/17/2001 Foresgn exchange  JPY (1} 4548404 (45 810 35) {135 31)
10/18/2001 Foresgn exchange  JPY 0 24,438 22 (24 835 94) (168 72)
10/10/2001 Foresgn exchange  JPY 0 {18 035 84) 18303 54 267 90
10/19/2001 Foresgn exchange  JPY 0 44 B44 05 (45.287 88} {843 83}
10/23/2001 Foresgn exchange  JPY 0 (250,706 68) 250,563 71 (14297)
10/26/2001 Foresgn exchange  JPY 0 (24 618 87) 24,321 89 {258 88)
10/26/2001 Forexgn exchange  JPY (] B,76578 {8 859 18) 106 80
10/29/2001 Foresgn exchange  JPY (] 3477150 (34 891 99} (120 49}
1073072001 Foresgn exchange  JPY 0 21,484 90 (21 496 B3) {1193)
10/31/2001 Forexgn exchangs  JPY ] 2246875 (22 326 65) 14270
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| Trade Data | Aszet Description | Shares Cash | Book Cost Ganfloss |
1N/2001  Foregn exchange  JPY 0 {10 911 14) 10 884 30 (26 84)
11/2/2001  Forewyn exchange  JPY [+] 22,060 54 {21,957 94) 103 00
11872001 Foregn exchangs  JPY 0 44 905 98 (44 821 44) 84 52
11%8/2007 Foregn exchangs  JPY 0 24 11030 {24,362 38) (252.08)
1112/2001 Foresgn exchange  JPY [+] (4 824 34) 4973 42 4908
111122001 Foresgn exchange  JPY 0 22,891 68 {23153 84) (262.18)
11132001 Foresgn exchange  JPY Q (15,564 83} 18,702 23 137 60
1111372001 Foregn exchange  JPY 0 2187265 {22 045 8§6) {173 21)
11/14/2001 Foresgn exchange  JPY 0 {21 490 79} 21711372 222493
111572001  Foremgn exchange  JPY 0 (21,776 &7} 2190288 126 01
1111572001 Foresgn axchange  JPY 0 9,193 51 (9 260 S0) (66 99}
11/16/2001 Foresgn exchange  JPY Q (138 712.23) 136 289 82 (322.51)
11116/2001 Foregn axchange  JPY 0 (50,098 75) 58,015 94 {82.81)
11/19/2001 Foregn exchange  JPY 0 (23 207 00) 23 409 61 20261
11/20/2001 Foreign axchange  JPY 0 {7 500 88) 7 640 00 tig 12
11120/2001 Foregn exchange  JPY 0 81,380 02 (82 288 91) (908 89)
11/21/2001 Foreign exchange  JPY 0 (8 143 49) 8190 48 46 97
11/23/2001 Foregn exchange  JRY 0 (5,354 55) 533068 (23 87)
11/232001 Foreign exchange  JPY 0 {28 bo4 80} 28 T4217 (122.63)
11/26/2001 Foregn axchange  JPY 0 (28,157 13) 27 BR9 06 {268 07)
11/27/2001 Foregn exchange  JPY 0 30,055 27 {39 030 52) 2475
/2002001 Forewgn exchange  JBY 0 (31344 71) 31,317 44 {27 27)
11/28/2001  Foregn axchange  JPY 0 52,853 01 (52 823 89) 2412
11/30/2001 Foresgn exchanga  JPY 0 {64 907 11) 65,276 68 369 57
12/5/2001 Foresgn exchangs  JPY 0 {15,668 98) 15 857 84 160 88
12712001  Forewgn exchange  JPY 0 8,284 87 (8 330 25) (45 28)
12110/2001  Foresgn exchange  JPY ] {7 114 48} 7 103 a2 {5 64)
12/11/2001 Foresgn exchange  JPY 0 (7 107 14) 712010 12.98
1211/2001 Forewgn exchange  JPY 0 22,524 82 (22 542.74) (1812)
12122001 Forexgn exchange  JPY 0 (2,350 82) 237149 2087
12122001 Forewgn exchange  JPY 0 (47.148 289) 47 41582 26963
121132007 Foregn exchange  JPY 0 {23553 78) 2391210 35834
1211472001  Foreign exchange  JPY ) (68,434 03) 88,537 04 103 01
121142001 Foregn exchangs  JPY [4] 21,387 21 (21471 45) (64 24)
1211872001 Foregn exchange  JPY 0 2111610 (21,241 93) {125 83)
12/19/2001 Foregn exchange  JPY 0 188 631 82 {171,944 40y (3 312.67)
1/11/2000 Foregn exchangs NOK 0 (133,388 80) 145 000 0O 11681120
21472000 Foresgn exchanges  NOK 0 {520 858 01) 575 000 00 48,241 99
2/25/2000 Forexgn exchange  NOK a (283 119 60} 310,000 00 26 880 31
A1S2000 Foresgn exchanges  NOK 0 (101 876 74) 110 000 00 812328
S/26/2000 Foresgn exchange  NOK ) 133,388 80 (129,478 28) 391052
G/B/2000 Foreign axchanga  NOK 0 (48 389 44) 50 000 00 381058
873072000 Foresgn exchangs  NOK 0 111,650 78 (116 312 88) {4662.12)
7/27r2000  Forewgn exchangs  NOK 0 (98 259 11) 100 600 0G 374089
8NM52000 Foreign exchange  NOK 0 (60,202.16) 60 000 00 {202 1)
/1372000 Foregn exchanga NOK [+] 50,242.04 (48,241 85) 2,000 99
972872000 Foregn axchange  NOK 0 80,388 55 {79,102.62) 128583
1017/2000 Forewgn exchangs  NOK 0 64,757 44 (61,378 91) 337853
10262000 Foresm exchangs  NOK (¢} {48 678 10} 45 000 0O (3,678 10)
11/0/2000 Foreign exchange  NOK 0 (31848 7TT) 30 000 00 (1848 77)
11/30/2000 Foremn exchangs  NOK g 145,145 93 (140 001 72) 5144 29
3282001 Foresgn exchangs  NOK ¢ 48380 &4 (47 510 53) {1 121 09)
S/7/2001 Foreign exchange  NOK 0 (24,725 15) 24,695 88 {29 27)
5/18/2001 Foregn exchangs  NOK [} {12,206 80) 12,439 12 142 52
&/112001  Foregn exchangs  NOK 1] (18771 38) 16 664 19 {107 20)
8/8/2001 Foregn exchange  NOK 0 (26 819 42) 28,937 73 118 31
1572001 Foresgn exchange  NOK Q {21,623 23) 2141278 {210 45)
6/22/2001 Foresgn exchange  NOK 0 (21771 72) 21734 14 (37 58)
8/2212001 Foreagn exchanga  NOK o 50,168 29 (50 081 89) 88 60
8/28/2001 foreign exchange  NOK 0 43 748 60 (42973 79) 77290
/292001 Foresgn exchange  NOK o (18 831 48) 16 93583 104 35
&/10/2001 Foreign exchange  NOK a 60,202.19 [50,552.64) 649 35
8/10/2001 Foregn exchange  NOK 0 (12,726 78) 12708 11 (18 85)
8/28/2001 Foreign axchange  NOK o 48 678 10 (48 B4 10) 3000
8/28/2001 Foregn exchanga  NOK 0 N8B T7 {31 453 26) 395 51
9NI001  Foregn exchange  NOK o 10554 17 {10 534 18} 2001
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[TradeDate | Axset Dascription | Shares T cCash ‘] BookcCost Galnloss |
992001  Foregn exchange  NOK ] 10,483 24 (10629 T9) (146 45)
10/19/2001 Forexgn exchange  NOK 0 10 869 21 (10 925 0B) {55 75)
472712000 Foregnexchanga  NZD 0 (611,993 40) 700 000 00 88,006 60
SMG2000 Foregn exchange NZD bl (26 454 55) 30,000 00 3545 45
5262000 Foresgn exchange NZD a 55 100 38 (59,767 50) (4 667 11}
/872000 Foreign exchangs  NZD 0 (295 483 99) 330 000 00 34 516 01
815/2000 Foresgn exchange  NZD 0 (48 423 15) 50 000 00 157885
10/17/2000 Foresgn exchanges NZD a 93 248 81 (86 900 00 8,348 81
1172000  Foregn exchanga  NZD ] {195 478 41} 185 D00 00 (10 478 41)
172672001  Foregn exchange  NZD o) 110,200 78 {113,269 00} (3,068 22)
4/11/2001  Foresgn exchangs NZD ] 55,100 39 (52 552.50) 2547 89
81072001 Foreign exchange NZD 0 4842315 (47,634 76) 788 39
9727712001  Foresgn exchange NZD 0 195 478 41 {185,208 65) 10 269 76
10/24/2001 Foregn exchange  NZD 0 (31,937 66} 32,258 73 3207
10/25/2001 Forewgn exchange NZD 0 (22.930 97 2287008 (60 89)
211472000 Foregn exchangs  SEK 0 {215 857 53} 250 000 00 34,13242
A15/2000 Foregn exchange  SEK ) {203 657 69) 240 000 DO 38 342 31
152000 Foregn exchange  SEK 0 (148 533 58) 170 00OC 00 23 468 44
S/25/2000 Foreign exchange  SEK 0 {338,086 82) 400 000 00 6191218
@/28/2000 Foregn exchange  SEK 0 [55 625 22) 70 000 00 14374 78
f28/2000 Forewgmn exchanga  SEK Q {89 235 83) 100 000 00 10 764 07
11/5/2000  Forexgn exchanga  SEK ] (60,582 03) 85 000 00 441797
11302000 Formgn exchange  SEX o {37 732.53) 85 000 00 T 267 47
12/5/2000 Forexn axchange  SEK a {49,771 3N 55 000 00 5228 63
1/10/2001 Foregn axchangs  SEK 0 99 441 91 (104 270 B5) (4 828 94)
/2372001 Foregn exchange  SEK 0 36,211 1 {38 188 97 4234
312001 Foregn exchange  SEK 0 68 468 21 (68,784 60} {288 39)
§/1472001  Foresgn exchange  SEK 0 68 341 62 {68 170 3} 162.24
V1572001 Foregnexchange  SEK 0 1,562.38 {1583 12} {0 78}
226/2001  Formgn exchange  SEK a 89 23583 (89,760 97y (525 04)
9/27/2001 Foreign exchange SEK 0 60,582 03 (59 605 13) 976 90
9/2712001  Foresgn exchange  SEK 0 23,398 71 {23 326 99) 7172
11/29/2001 Forewgn exchange  SEK 4] 49,771 37 (49 234 409) 538 88
4725/2000 Formgn exchange  SGD 0 (560 918 25) 520,000 00 55,081 75
472872000 Foreigh exchanga  SGD 0 {1 102,752 90) 1 220 000 00 117 247 10
6/8/2000 Forewgn exchange  SGD [+] {366 655 81) 400,000 00 33 244 39
8/27/2000 Foregn exchanga  SGD a {228 889 37 250 000 00 21,130 63
TI2T2000 Forexgn exchangs  SGD 0 (279 060 08) 300 000 00 2093994
9122000 Foresgn exchange SGD ) (38 €27 50) 40 000 00 137241
10/26/2000 Foresgn exchange  SGD 4] {74 080 80} B0 000 00 5919 20
117972000 Foregn exchange  SGD 0 {158,758 52} 170 D00 0@ 1324148
1/28/2001 Forewgn exchange  SGD ] 82578 38 {88 385 73) (3 789 35)
314/2001 Foregn exchangs  SGD [+] 121,112.03 (124 365 20) (375317)
3/21/2001  Foresgn exchangs  SGD a 2418554 (24 178 78) 878
A28/2001  Foregn exchangs  SGD 0 220,203 69 (223,064 91) {2 801 22)
4/26/2001  Foresgn exchangs  SGD 0 2802329 (25 977 46) 4583
6132001 Forengn exchange SGD 1] 25,487 63 {25 460 96) 26 67
2AV2001 Forewm exchange SGD 4] 2089248 {20 933 96) (11 48)
6/22/2001 Foregn axchangs  SGD o 20 476 33 (20 479 14) (281)
6/28/2001 Foresgn exchange  SGD a (1 057 078 40) 1058 615 58 (463 B4)
6/28/2001 Foregn exchangs  SGD 0 25 204 04 {25,298 00) 694
7/6/2001  Foresgn exchengs  SGD 3} 20204 28 (20 298 33} {92 05)
TNV2001  Foresgn exchange  SGD 0 279,060 D8 {273,048 75) 5013
7132001  Foregn exchange  SGD 0 B B2759 {38 653 21} 1968 38
72001  Foresgn exchange  SGD 0 74 080 50 (74058 52) 2228
71Y2001 Foresgn exchange SGD 0 158,753 52 (158 110 87) 647 85
7182001 Foregn exchange  SGD 0 26,420 21 (28,332 82) 87 39
8/1/2001 Forewgn exchanga  SGD 0 (555,705 71) 548 608 65 (9,097 08)
11152001 Foresgn exchange  SGO 2 {31 673 85} 31,788 04 B4 59
12/4/2001 Foresgn exchange  SGO ) 22,838 B5 {22 744 03) 9282
127772001 Foresgn exchange  SGD 0 21,314 75 (21307 57 718
/152000 Foreign exchange  2AR Q (43,139 01) 50,000 00 6 86099
5/152000 Foreign exchange  ZAR 0 (92 211 45) 100 000 00 7,788 55
6/9/2000 Forewgn exchange ZAR 0 {38,533 64) 40 000 00 346636
7f27r2000 Forewgn exchange  ZAR 1] (377 639 73) 430 000 00 52,360 27
8/12/2000 Foregn exchange  ZAR 1] {17 203 28} 20 000 00 2.796 72
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[ Trade pate T Assat Description | Shares |  Cash |  Book Comt Galnloss |
9/28/2000 Foregn exchange ZAR [1] 43,139 01 (45 651 44) (2,512 43)
10/17/2000 Foresgn exchange  ZAR o 92,211 45 {95 293 51) (3.082 08)
10/17/2000 Forexmn exchangs ZAR a 1860165 (19,334 88) (133 23)
11/9/2000 Forewgn exchange  ZAR 0 (58,307 78) 70,000 00 1169224
1/31/2001 Foregn exchange  ZAR 0 137,211 77 (137 586 87) (375 10)
31/2001  Foregn exchange  ZAR 0 (64 310 31) 64 980 43 67012
A28/2001  Foregn exchange  ZAR ] 17,931 99 {17 854 50) 7749
/282001  Foregn exchange  ZAR Q 3663118 (30 T62.45) (131 29)
&/28/2001 Forexgn exchange  ZAR 0 61051083 (61 747 45) (695 52)
9/25/2001  Foresgn exchanga  ZAR 9 {74 128 59) 76 19585 2067 38
2712001 Foresgn exchange  ZAR ] (517,203 BS5) 638,788 60 1958275
92712001 Foreign exchange  ZAR o 58 307 78 (62,477 34) {4 169 58)
1/26:200t  FORENINGSSPARBK SEK20 SERA’ {2.600) 41,351 18 (35 129 45) 8211
222001 FORENINGSSPARBK SEK20 SER'A (2.000) 32,189 41 (27 638 25) 453118
2112001 FORENINGSSPARBK SEK20 SER'A’ {1 000) 156868 13 {14024 22) 1641 83
2/9/2001 FORENINGSSPARBK SEX20 SER'A' {200) 311682 (2,804 86) 31196
2/9/20001  FORENINGSSPARBK SEK20 SER'A" (000) 1286154 {12.621 89) 1238 85
2/16/2001  FORENINGSSPARBK SEK20 SER'A' {1,400} 20 003 60 {19 634 05) 369 55
22272001 FORENINGSSPARBK SEK20 SER'A' {800) 1133072 {11219 48) 11128
M14/2001  FOREST QIL CORP COM PAR $0 01 (2 900) 95,024 31 (83,553 64) 11 470 67
312001 FOREST OIL CORP COM PAR 30 01 {5 100) 154, 547 27 {146,939 18} 7,608 11
X20/2001  FOREST Ol CORP COM PAR 30 01 {2 100) 68 454 38 (62,398 52) 4057 88
3202001 FOREST QIiL CORP COM PAR $0 01 {1200} 3T564 T4 (34 57392) 2,990 82
32712001 FOREST QIL CORP COM PAR 50 01 (2.300) 69,101 42 (89 9848 68) 114 78
2242001 FORTUNE BRANDS INC COM 5TK {4 800) 153 780 88 (146 624 08) 7 162.78
2//2001 FORTUNE BRANDS INC COM 5TK {1 000) 33,548 87 (30 080 00) 3,788 87
22420017  FORTUNE BRANDS INC COM STK (1 700) 57 203 08 (51 102 0Q) 8 101 08
8/19/2001 FORTUNE BRANDS INC COM STK (2,000} 68 370 81 (64,355 04) 401587
12/472001  FORTUNE BRANDS INC COM STK {900} 5217 17 (29 438 21) 5,780 66
21232001  FRMLN RES INC COM (550) 2278374 (17 079 52) 5 684 22
J2w2001 FRONTIER AIRLS INC NEW COM {6.100) 69 857 30 {113 404 29) (43 546 99)
WZW2001  FRONTIER AIRLS INC NEW COM (3,150) 37,192.07 (57 578 78) (20,388 71}
29/2001 FRONTIER AIRLS INC NEW COM (8 300} 07,597 27 (161 976 29) (64 379 02)
8/14/2001  FUJI SOFT ABC INC JPY50 {1000) 50 37213 (65,715 68) {15 343 55)
8/29/2001 FUKUDA DENSHI CO JPYS50 (14 000) 35151 21 (270 443 98) 43,707 3
Tr372001 FUKUDA DENSHI CO JPY50 {5 000} 118,581 18 (80 S09 66) 38 05212
7/52001 FUKUDA DENSHI CO JPY5D {15 000) 355 705 02 (175,750 90) 183954 12
5/11/2001 FURUKAWA ELEC CO Y50 (4,000) 21,761 78 (118 478 60} (96,714 82)
101772001 FURUKAWA ELEC CO Y50 {4 0OD) 24 410 92 (100 194 89) {75783 97)
10/19/2001 FLURUKAWA ELEC COQ Y50 {3 000) 18 33221 {29,826 90) (B 454 69}
5/30/2001 GAKSVCSINCCLA (3.900) 9782271 {86 017 50) 11 805 21
6M212001 GAKSVCSINCCLA (4 0OO) 102,396 58 (00 B0A 17} 11 588 41
6142001 GAKSVCSINCCLA {300} 20,569 31 {18 175 08} 2424 23
6152001 GAKSVCSINCCLA {1,100} 27 699 82 (24,681 47) 301835
8/19/2001 GAKSVCSINCCLA (1 300) 32 700 40 {29,189 01) 3,531 39
620/2001 GAKSVCSINCCLA (8 00Q) 140 543 21 {131 503 87) 18 039 24
6112001 GAKSVCSINCCLA {1 400} 35,759 58 {31 418 £5) 4,340 91
B/28r2001 GAKSVCSINCCLA {1.,000) 25,496 15 {21 855 16) 354389
2/2372001  GA PAC CORP {600) 17,081 42 {17 438 75) (355 33)
7117/2001 GABLES RESDNTL TR SH BEN INT COM STK PARSD 01 {1 400) 40816 19 (37 403 97) 3,412.22
7M9/2001 GABLES RESDNTL TR SH BEN INT COM STK PARSO 01 (700 20,389 31 (18,701 93) 1 667 33
71252001 GABLES RESDNTL TR SH BEN INT COM S5TX PARSO 01 (1,800} 51,748 27 {48 090 81) 3,657 48
7/26/2001 GABLES RESDNTL TR SH BEN INT COM STK PARSO 01 {1 600} 44014 22 (42 747 38) 326883
7127/2001 GABLES RESONTL TR SH BEN INT COM STK PARSO 01 {1 500) 43523 44 (37 32510) 6158 34
7r31/2001 GABLES RESDNTL TR SH BEN INT COM STK PARS0 01 (1 000) 28979593 (22,132.82) 6847 11
&//2001  GABLES RESDNTL TR SH BEN INT COM STK PARS0 01 {1 000) 29 126 32 {22 733 63) 6392 69
8/7/2001 GABLES RESDNTL TR SH BEN INT COM STK PARS0 01 (800) 23,538 69 {18,507 33) 5032.38
372001  GABLES RESDNTL TR 5H BEN INT COM STK PARSC 01 {800} 23,733 92 {18 957 32} 4778 80
BA2001  GABLES RESDNTL TR SH BEN INT COM STK FARSO 01 {1 8OO} 53,698 14 (46,004 01) 7,094 13
&10/2001 GABLES RESDNTL TR SH BEN INT COM STK PARSO 01 {800} 23943 02 {20 732.13) 2158
8132001 GABLES RESDNTL TR SH BEN INT COM STK PARS0 01 (2.200) 65,000 55 (55674 72) 10 225 83
81472001 GABLES RESDONTL TR SH BEN INT COM STK PARSO 01 {1 200) 973N (27,970 04) 8003 67
B/15/2001 GABLES RESDNTL TR SH BEN INT COM STK PARSD 01 {500} 15086 09 {11 149 72) 363727
8/18/2001 GABLES RESDNTL TR SH BEN INT COM STK PARS4 01 {1 000} 30 348 B8 (22 433 61) 793537
AM17/2001 GABLES RESONTL TR SH BEN INT COM STK PARSD 01 {400) 1219159 {9 608 59) 2 585 00
&/2002001 GABLES RESDNTL TR SH BEN INT COM STK PARSO 01 (200) 805245 {4 848 70) 120575
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&/21/2001 GABLES RESDNTL TR SH BEN INT COM ST PARSD 01 {400} 122721715 (8 693 43) 2,579 32
a22/2001 GABLES RESDNTL TR SH 8EN INT COM STK PARSO 01 (100) 311489 {2.423 36) 69153
232001 GABLES RESONTL TR SH BEN INT COM STK PARSO 01 {200) 619979 {4848 71} 135308
2872001 GABLES RESDNTL TR SH BEN INT COM ST PARS0 01 (100} 30499 89 {2423 15) 6876 54

172001  GANNETT INC COM (2,200} 144 347 68 {155 823 82} (10 876 16)
2/6/2001  GANNETT INC COM {200} 1293358 (14 211 26) {1277 70)
2232001  GANNETT INC COM (400) 28,255 12 (28,561 44) (2 306 32)
12/4/2001  GANNETT INC COM {100) 6,884 77 {7,175 09) (290 32)
22372001  GAP INC COM (2 000) 55418 14 (55 553 34) {135 20)
42412001 GAP INC COM {§,400) 162.382.57 (189 422 (2} (27 059 45)
1572001  GATEWAY INC COM {1 800) 35417 85 (70 703 55} {35 285 60)
2Z42001  GEN DYNAMICS CORP COM (450) 31024 21 (27,872.06) 315215
10/4/2001  GEN DYNAMICS CORP COM {210} 19 197 32 {13,006 96) 6 180 36
11/20/2001 GEN DYNAMICS CORP COM (580) 47 635 31 (35,170 70) 12 484 61
17302001  GEN ELEC CO COM {1,768} 78,757 48 {11 230 29) 68 527 19
2232001 GEN ELEC COCOM {15 875) 738 321 60 {100,951 77) 837 389 83
2732001  GEN ELEC CQCOM (1 500) 68,982.69 {9 538 75) 59,443 94
22001 GEN ELEC CO COM (2820) 127 784 03 {17,932 85) 100 851 18
52001 GEN ELEC COCOM (1025) 48 081 96 (8 518 15) 39,543 81
S/B2001  GENELEC COCOM {2,830) 138 750 26 {17.996 44} 120 753 82
5M1&/2001 GENELEC COCOM {7 700) 393 700 95 (241,715 84) 151 985 1
9/20/2001 GEN ELEC COCOM {3 600) 103,796 33 (22 803 00} 86 803 33
2112001 GEN MILLS INC COM (1,500) 62,562 91 (57 045 00) 5547 91
2912001 GEN MILLS INC COM (800} 35,182 82 {30,424 00} 4 758 82
22342001 GEN MILLS INC COM {1 300} 55,855 07 (49 439 00) 6516 07
4/5/2001  GEN MILLS INC COM {2.500) 103 833 70 (95 075 00) B 558 70
12/4/2001 GEN MILLS INC COM (400) 20,063 33 (15 212.00) 485133
47212007 GEN MTRS ACCEP CORP 5 85 DUE 01-14-2009 BEO {280 000) 264,348 00 (270 097 01) (5,749 01)
125/2001 GEN MTRS ACCEP CORP 595 DUE 03-14-2003 BEQ {250 00D) 249 342,50 {242,871 94) 68870 58
8/5/2001  GEN MTRS ACCEP CORP MEDIUM TERM NTS  BOOKEN {250 000) 262,015 00 {250,137 50) 11 877 50
2232007 GENERAL MOTORS CORP COMMON STOCK (1,800) 9487285 (106 504 10) (12,031 25)
321/2001 GENERAL MOTORS CORP COMMON STOCK {3 50G) 150,860 82 {208 141 60) {15 250 98)
46/2001 GENERAL MOTORS CORP COMMON STOCK {1 500) 78,987 36 (91,017 25) {12029 89)
172272001 GILLETTE CO COM {4,300) 147,227 08 [174 4480 58) (27 213 48)
29/200t  GILLETTE COCOM {400) 12 8AT 57 {18 518 52) (3,670 95)
223/2001 GILETTE COCOM (1000} 32,862.00 (41,208 30) (8 433 40)
8/28/2001 GILLETTE CO COM {100} 3,015 89 {4,129 83) {111374)
12/4/2001  GILLETTE COCOM (600) 20,240 32 {26 438 00) (6,186 68)
222/2001  GLAXOSMITHKLINE QRD GBPO 25 (17 T60) S04 608 28 {550 025 72) {45,417 48)
9/11/2001 GLAXOSMITHKLINE ORD GBPO 25 {40 182) 1048,713 70 {1093 463 24) (44 749 54)
SMY2001 GLAXOSMITHKLINE ORO GBPO 25 {35 000) 927 108 87 (919 516 38) 7,592.49
10722001 GLAXOSMITHKLINE ORD GBPO 25 {4 500) 125,158 07 {135 479 87) {10,321 BO)
21272001  GLOBAL CROSSING LTD COM (8,800} 135 €97 88 {180 150 47) (43 452.81)
2232001 GLOBAL CROSSING LTD COM (2,825) 43,192 80 (74 641 93) (31 649 13)
8/5/2001 GLOBAL CROSSING LTD COM {8 010) 27,080 50 {186 403 65) (159 313 15)
121352001 GLOBAL CROSSING LTD COM {10 682) 782208 {204 658 B9) (197 078 83)
12132001  GLORAL CROSSING LTD COM {6 445) 4,253 54 {143,561 33) {139 307 79)
12f20/2001 GLOBAL SANTA FE CORP (8 00D) 187,840 79 (193 935 00) (26 094 21)
12/24/2001 GLOBAL SANTA FE CORP {4 400} 12382550 (142,219 00) (18 383 509
1212672001 GLOBAL SANTA FE CORP {2.800) 8068513 (71 935 25) 9059 83
11672001 GMAC COML MTG SEC INC 88-C2 A1 @ 15 DUE 05-15-2035 (1,839} 183945 (1,738 18} 100 87
215/2001 GMAC COML MTG SEC INC 58-C2 A1 8 15 DUE 05-15-2035 {1517) 181733 {1717 87) 99 48
V152001 GMAC COML MTG SEC INC 88-C2 A1 8 15 DUE 05-15-2035 (2,670} 2670 34 (2524 20} 148 14
419/2001 GMAC COML MTG SEC INC 58-C2 A1 8 15 DUE 05-15-2035 {8 759) 8758 61 {8,279 28} 47933
5152001 GMAC COML MTG SEC INC 38-C2 A1 8 15 DUE 05-15-2035 (6 035) 6034 69 (5 704 43) 330 28
652001 GMAC COML MTG SEC INC 98-C2 A1 @ 15 DUE 05152035 (37 795) 37794 93 (35 726 55) 2,068 33
TN&2001  GMAC COML MTG SEC INC 98-C2 A1 8 15 DUE D5-15-2035 {2,086) 2,085 98 {1,971 82) 11418
81572001 GMAC COML MTG SEC INC 98-C2 A1 6 15 DUE 05-15-2035 (5.145) 5,145 17 (4 883 80) 1 57
9MTIZ001  GMAC COML MTG SEC INC 88-C2 A1 8 15 DUE 05-15-2035 {7 785) 7,784 81 {7 358 59) 42602
101572001 GMAC COML MTG SEC INC 68-C2 A1 8 15 DUE 05-15-2035 (5932) 5083174 {S581228) 31948
111572001 GMAC COML MTG SEC INC 88-C2 At 8 15 DUE 05-15-2035 (5.232) 523221 (4,977 96) 254 25
11/19/2001 GMAC COML MTG SEC INC 98-C2 A1 8 15 DUE 05-15-2035 (665,405) 691,916 72 (858,749 10) 32 167 62
52001 GNMA POOL # 478516 SER 2030 8 DUE 08-15-2030 REC (38 237} 39 237 % (40 420 81) {1183 25)
41672001 GNMA POOL # 479516 SER 2030 8 DUE 08-15-2030 RE( (34 974) 3497392 {36 OZ8 60) (1 054 68)
S15/2001 GNMA POOL # 4795168 SER 2030 8 DUE 08-15-2030 RE( {48,950} 48 549 97 {48 3565 81) {1 415 84)
6152001 GNMA POOL # 479516 SER 2030 8 DUE 08-15-2030 RE( {18 576) 18 570 26 {17 069 99) (499 73)
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7HE2001 GNMA POOL 2 479518 SER 2030 8 DUE  08-15-2030 RE( (38 614) 36614 22 {37 718 a7) {1104 15)
8152001 GNMA POOL #479516 SER 20308 DUE 08152030 RE(  {42.962) 42,961 52 (44 257 08) {1 295 56}
1772001  GNMA POOL #479518 SER 2030 8 DUE  08-15203G REC  (70,073) 7007317 (72,186 31) (2113 14)
101572001 GNMA POOL #479516 SER 2030 8 DUE  08-15-2030 REC {30 588) 30 568 18 (31 510 58) (022 42)
11152001 GNMA POOL #479516 SER 2030 8 DUE  08-15-2030 REC  (31,394) 3139394 (32 340 83) (946 72)
117202001 GNMA POOL #479516 SER 2030 8 DUE  0B-15-2030 REC {324 257) 341,078 26 {334 035 80) 7042 46
12/17/2001 GNMA POOL #479518 SER 2030 8DUE  08-15-2030 REC (31 293) 3129254 (32.236 21) {943 67}
515200t GNMA POOL #521t25 SER 2030 8DUE  10-15-2036 REC  (16,312) 16 311 66 {18 801 01) {489 35)
6152001 GNMA POOL #521125 SER 2030 8 DUE  10-15-2030 REC (24 480) 24 458 97 (2518377 {723 80}
711872001  GNMA POOL #521125 SER 2030 8DUE  10-15-2030 REC  (31,522) 3152238 (32 488 05) (545 67)
81572001 GNMA POOL #521125 SER 2030 8DUE 10152030 REC (27 20%) 271,291 45 (28 110 1) (818 74}
9/17/2001 GNMA POOL #521125 SER 2030 8 DUE  10-15-2030 REC (25 385) 25,395 06 (26 156 91) (761 85}
10/152001 GNMA POOL # 521125 SER 2030 8 DUE  10-15-2030 REC (18 820) 19,919 64 (20,517 239 (597 59)
11152001 GNMAPOOL #521125SER 2030 8 DUE  10-15-2030 REC  (48,455) 48 45502 (47,848 67) {1,383 65)
11/20/2001 GNMA POOL #521125 SER 2030 8DUE  10-15-2030 REC {315 990} 332,382.33 (325 470 05) 691228
12/17/2001 GNMA POOL #521125 SER 2030 B DUE 10152030 REC  (32.60%) 32,601 27 (2357931} (978 04}
3152001 GNMA POOL #530120 SER 2030 B DUE  09-15-2030 REC  (22.852) 2285160 (23,562.14) {710 54)
418/2001  GNMA POOL #530120 SER 20308 DUE  09-15-2030 REC (14 558) 14 507 90 (15,051 80) {453 90)
5152001 GNMA POOL #530120 SER 20308 DUE  09-15-2030 RE( (14 367) 14 388 51 (1431322 (446 71)
6/1/2001  GNMA POOL #530120 SER 2030 8 DUE ~ 09-15-2030 REC  (142,411) 147 818 01 {146,838 93) 97908
6152001 GNMA POOL #530120 SER 20308 DUE 08152030 REC  {$D783) 1079342 {11 12903} (335 81}
42472001 GNMA TBA POOL 7 5 30YR MAY {475 000} 488 039 61 (487,487 30) 61231
172212001 GNMAIl POOL # 008200 ADJ RT 05-20-2023 {(1128) 112781 (1139 59) {11 98)
V232001 GNMAII POOL # 008200 ADJ RT 05-20-2023 {88 756) 8786762 (87 677 83) 189 79
1/22/2001  GNMAII POOL # 008410 SER 2024 ADJ RT  04-20-2024 {1583) 158264 (155995 {17 31)
17232001  GNMAI POOL 7 008410 SER 2024 ADJRT  04-20-2024 (101 173} 102,468 82 (102 279 13) 189 69
17222001 GNMAIL POOL # 080383 SER 2030 5 25 DUE 01-20-2030 RE (2018) 2018 14 {1.964 53) 5381
2721/2001  GNMAI POOL # 080363 SER 2030 5 25 DUE 01-20-2030 RE {8511) 651117 (8338 22) 17285
272172001 GNMAI POOL # 080383 SER 2030 5 25 DUE 01-20-2030 RE  (310,243) 312,038 38 {302,249 54) 9786 84
122001 GNMAD POOL # 080425 SER 2030 5 0UE  07-20-2030 RE( @27 826 66 (918 84) 782
2720/2001  GNMAI! POGL # 080425 SER 2030 5 DUE  07-20-2030 REC (4 644) 4,843 78 (4 802.89) 40 87
272172001  GNMAN POOL # 080425 SER 2030 5DUE  07-20-2030 REC (338 034) 338028 79 {333,193 14) 4,430 65
18/2005  GNMAIl POOL # 080477 SER 2030 5 DUE  12-20-2030 REC  (309,868) 310,248 63 (308 764 86) 348377
172212001 GNMAT POOL # 080477 SER 2030 5DUE  12-20-2030 RE( (301) 301 00 {208 18) 2382
111172001 GNT PRIDECO INC COM STK ISIN® US38821G1013 (8,500) 161,517 55 {55 008 53) 106,509 02
1/25/2001  GNT PRIDECQ INC COM STK ISINS Us38a21G1013 (500) 10,319 65 {4 084 02) 6,235 63
1/26/2001  GNT PRIDECO INC COM ST ISIN® US38821G1013 {4 000) B84 009 19 (3287212) 5133707
21172001  GNT PRIDECQ INC COM STK ISIN® us38821G1013 {3 500) 70,943 87 (44,293 99} 26 849 63
27212001 GNT PRIDECO INC COM STK ISIN# US38821G1013 {3,500) 71537 60 {67 B2 34} aps5 29
252001  GNT PRIDECQ INC COM STK ISINS US38321G1013 (7,000) 148 150 21 {171 147 20} (21 956 99)
4/20/2001  GNT PRIDECC INC COM STK ISINg usS38821G1013 {2 500) 44,385 00 {58,889 80} (13 994 60)
SM&/2001 GNT PRIDECO INC COM STIK ISING US38821G1013 {3 000) 71007 33 (68,088 60) 291873
52272001  GNT PRIDECQ INC COM STK ISIN2 US38821G1013 {1 000) 23,238 92 {22 060 00) 117892
5252001 GNT PRIDECO INC COM STK ISIN® US38821G1013 {2 500) 53724 20 {55,150 00} (1425 80}
812001  GNT PRIDECO INC COM STK ISIN# US38821G1013 {2.000) 45039 49 (44 120 00) 91949
1011572001 GNT PRIDECQ INC COM STK ISIN® US38821G1013 {5,500) 41188 31 {106,455 0Q) (65,288 69)
10/1672001  GNT PRIDECO INC COM STK ISIN# US38821G1013 {4 000) 30281 38 (78,927 50) {46 846 12)
10/17/2001  GNT PRIDECO INC COM STK ISINS US38821G1013 (10,000) 78 100 37 (171178 55) (93078 18)
12212001 GNT PRIDECO INC COM STX ISINS US38921G1013 {1 500} 11,634 58 (23 193 50) {11 559 24)
10/232001  GNT PRIDECO INC COM STX ISINg US38821G1013 {2.000) 16,425 45 {29 528 80) {13 103 35)
107242001 GNT PRIDECO INC COM STK ISINS US38821G1013 (2,500} 10 482.09 (34811 75) {15 149 88)
1W25/2001 GNT PRIDECO INC COM STK ISINS US38821G1013 {1 500) 1233738 {20 739 75) {8 402.37)
10/26/2001  GNT PRIDECO INC COM STK ISINS US33821G1013 {3 500) 32044 92 (48,202.75) (16 347 83)
21232001 GOLDMAN SACHS GROUP INC COM (300) 28,7303 {38 819 97) {10026 94)
UZV2001  GRAINGER W W INC COM (575) 19301 35 (2021217) (910 82)
5/14/2001 GRANITE CONST INC COM (8 700) 300 689 96 (157 882 70) 142827 268
31112001 GREY GLOBAL GROUP INC COM (89) 58 876 76 {34,732 25) 23 544 51
367001 GREY GLOBAL GROUP INC COM (9) 5968 53 (3512.25) 2454 28
872002001  GREY WOLF INC COM (5 600) 18 795 50 {34 20272) (18 197 22)
872172001 GREY WOLF INC COM (4 800) 14 158 63 (29 988 89) (15 830 26)
1112/2001  GUIDANT CORP COM STK {2.220) 105,812.97 {127 849 13) (22.238 38)
111872001 GUIDANT CORP COM STK {1,420) 64 64201 (81,464 20) {16 821 29)
2202001 GUIDANT CORP COM 5TK (250} 12,344 58 (16,218 25) {3,87187)
511/2001  GUIDANT CORP COM STK (360) 12,998 84 {23 989 95) (10 991 11}
S/14/2001 GUIDANT CORP COM STK (960) 34 97098 {56 857 38) (21 886 42)
11115/2001  GUIDANT CORP COM $TK (4,000) 173,520 40 (122,766 00) 50 763 40
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21572001  HAGGAR CORP COM (1 200} 1497105 {16 200 00} {1 228 85)
2232001 HAGGAR CORP COM {2,300) 29,807 00 {31 050 00) {1,243 00}
27262001  HAGGAR CORP COM (200) 261891 {2.700 00) (83 09)
82672001 HAGGAR CORP COM {2,400) 28,199 08 (32,400 00) (4 200 94)
312772001 HAIN CELESTIAL GROUP INC COM {4.700) 136 295 45 (174 835 79) (38 340 34}
202001 HAIN CELESTIAL GROUP INC COM {4 000) 11448578 (131,523 10) {17 037 32)
282001 HAIN CELESTIAL GROUP INC COM {1 700) 48600 13 (81 203 02) (12 596 89)
2r2y2001  HALLIBURTON CO COM {800) 221892 {33 748 00) (1 529 08)
372212001  HALLIBURTON CO COM {1000) 3703873 (42,185 0Q) (4 248 27}
27112001 HALLIBURTON CO COM {1,400) 53539 25 (58 059 00) (5519 75)
2232001 HARTFORD FINL SVCS GROUP INC COM (500) 3184293 (33 457 50) (182357)
1#12/2001  HASBRO INC COM {7 500) 92,301 85 {172 191 70} (79,890 05)
116/2001 HASBRO INC COM (3.500) 43,082.85 (77,768 as} (34 684 00)
11712001 HASBRO INC COM {5 009) 6234191 (108 112.70) (45 570 79)
1182001 HASBRO INC COM {4 000) 50 508 30 {66 §14 00) (16105 70)
171872001  HASBRO INC COM {4 500) 56 05102 (74 940 75} (18 889 73)
1232001 HASBRO INC COM {3.000) 37,307 35 (41 779 30) (4,471 5}
1/24/2001  HASBRO INC COM (2.000) 25004 16 {25 125 80) {121 64)
2/1/2001  HASBRO INC COM {3,000} 35,458 B1 (37 688 70) (2.229 89)
2122001 HASBRO INC COM {2.000) 2400569 (25,125 80} (1119 81)
2552001  HASBRO {NC COM {4 000) 4B 45237 {50 251 €0) {1,799 23)
22001 HASBRO INC COM (5,500} 7504278 (66 908 50) 813428
3142001 HASBRO INC COM (7 500) 100,871 62 (83,284 50) 17 587 12
4117/2001 HASBRO INC COM {4 DOO) 4741521 {43,223 65} 4,191 58
4118/2001 HASBRO INC COM {6 000} 71,637 60 (85032.10) 6 505 50
41202001 HASBROQ INC COM (8 000) 92,685 29 (88 117 15) 457814
10/472001 HBOS ORD GBFO 25 {4 500} 49 765 70 (42,277 50) 748820
1/5/2001  HBOS ORD GBFD 25 {2 800) 31804 34 (25 190 36) 6,613 98
10472001  HBOS ORD GBPO 25 {1 800) 20,181 08 {16,193 80) 3088 16
104312001 HBOS ORD GBPO 25 (1 400} 168,286 37 (12,595 18) 369119
10/19/2001 HBOS ORD GBPD 25 {1,800} 20428 2t (15,444 84} 498337
107222001 HBOS ORD GBPO 25 {1,000) 1121554 (8,420 43) 279511
107242001 HBOS ORD GBPO 25 (1 800} 20924 87 (15,158 77) 5,768 10
10/26/2001 HBOS ORD G8PO 25 {1 000) 1140759 (8 420 43) 2987 18
2/Z32001  HCA INC COM {720} 2239508 {20,201 70} 719338
7972001 HCA INC COM (500) 2221915 (13,155 00) 5064 15
8/5/2001  HCA INC COM (5,020) 217 881 30 {133 338 59) 84,542 31
6/22/2001 HEIDRICK & STRUGGLES (NTL INC COM ISIN #954228191( (1,000} 22,086 08 (32 448 80) {10 362.54)
82272001  HEIDRICK & STRUGGLES INTL INC COM ISIN #9542281811 {8 100) 127,624 82 (208 484 33) (78 853 51)
/252001 HEIDRICK & STRUGGLES INTL INC COM LSIN #054228191( (2.700) 57 022.09 (94 579 14) (37,557 05)
6/26/2001 HEIDRICK & STRUGGLES INTL INC COM ISIN 2954228191 {1 800Y 36 853 25 (62 700 53) (28 137 28)
6/27/2001 HEIDRICK & STRUGGLES INTL INC COM ISIN #954228101 {1,100) 21,023 89 (38,117 78) (16 194 07)
212001 HEINZH J CO COM {400) 17 647 89 (12,668 16) 497653
21232001  HEINZ H J CO COM {500} 2125929 (15 835 20) 5424 09
8/15/2001 HEINZ H J CO COM (2,400) 105,033 42 {139 944 96) (34 011 54)
816/2001 HEINZHJ COCOM {2,400} 108 523 64 (139 944 98} {33 32132
&21/2001 HEINZHJCOCOM {1000) 4510079 {58,310 40) (13 209 81)
82212001 HEINZ H J CO COM {800) 38,380 06 (48 848 32) (10,288 26}
12/4/2001  HEINZ H J CO COM {600} 10522 (18 898 50) 420872
AM52001 HELMERICH & PAYNE INC COM (3 000) 148 391 54 (108,723 20) 41 868 34
6182001 HELMERICH & PAYNE INC COM (3 500) 125 806 39 {126 817 BO) (921 41)
6/20/2001  HELMERICH & PAYNE INC COM {3,400) 120,956 40 {123 131 40) {2175 00)
21/2001  HERSHEY FOODS CORP COM {1,300} 77910 40 (63,695 79) 14 223 61
2/%/2001  HERSHEY FOODS CORP COM {300) 19,220 35 {13 989 24) 5231 11
2232001 HERSHEY FOODS CORP COM {500) 3131805 (23,315 40) 800355
4/5/2001  HERSHEY FOODS CORF COM {1 500} .717 57 {69 976 82) 2074095
1/5/2001  HEWLETT-PACKARD CO COM {6 400) 198 361 37 {310 05262} {111,681 55}
2232001  HEWLETT-PACKARD CO COM (2.270) 68 008 92 (123 43 57) (55 442.65)
8152001  HILTON HOTELS CORP COM (21 600) 270 206 95 {168,430 00) 101726 95
&/168/2001 HILTON ROTELS CORP COM (11 700} 145,671 82 (90,754 02) 54,917 80
1772001 HILTON HOTELS CORP COM {18,700) 232,852 08 {144 078 85} 88,775 43
82002001 HILTON HOTELS CORF COM {1,400) 1T ATT 57 {10 778 18) 6 699 29
8/21/2001 HILTON HOTELS CORP COM (2.700) 33604 87 (20 410 4%) 13284 42
8/22/2007  HILTON HOTELS CORP COM {3 100} 3887424 (23,772.50) 15101 74
8232001 HILTON HOTELS CORP COM {3,800} 4814970 {29 372 00) 18777170
8/24/2001  HILTON HOTELS CORP COM {1 000) 1311208 (7 8685 00) 5 447 08
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82712001 HILTON HOTELS CORP COM (2 400) 3141328 {17,404 38) 14 008 B8
8/20/2001 HILTON HOTELS CORF COM {1 100) 14 068 52 (7 65237 641615
&3W2001  HILTON HOTELS CORP COM {2 000) 24678 T7 {13913 40) 10 785 37
1171472001 HITACHI JPYS0 {3 000) 2171548 (38,747 63) {15032 15)
1115/2001 HITACHI JPY50 {3.000) 22,083 11 (36.747 63) {14 664 52)
11162001  HITACH) JPYS0D {4 000) 3010298 (48 996 84) {18 803 a5}
111972001 HITACHI JPY50 {2,000 2352654 (36.747 83) (13 221 09)
11/20/2001  HITACHI JPY50 (1 000) 7,569 01 (12 248 21) {4 680 20)
52172001  HITACHI MEDICAL CP NPV {21 000) 222045 21 {251 817 07) {29771 86)
52212001 HITACHI MEDICAL CP NPV {2 000) 2127413 (16 788 67) 448548
27232001 HLTH MGMT ASSOC INC NEW CL A COM {550) 9250 89 7 248 75} 2001 04
4202001 HLTH MGMT ASSOC INC NEW CL A COM (4 200) 63,260 80 (84 345 50) {21 085 70)
472001 HLTH MGMT ASSOC INC NEW CL A COM (2 000) 30 900 58 (40,165 00} (9 284 44)
6/25/2001  HOLCIM SA CHF 10 S/R 22/8/01 (10} 2888 - 2888
&/25/2001  HOLCIM SA CHF2 S/R 22/06/2001 5) 572 - 572
2232001 HOME DEPOT INC COM {5 200) 210280 93 {145 379 00) 64 501 98
4512001 HOME DEPOT INC COM {900) 39,400 68 (25 181 75) 14 247 93
117272001  HOMESTORE COM INC COM {5 900) 18 379 62 {158 862 50) {140 482 88)
11/572001  HOMESTORE COM INC COM {2100} 5 880 69 (55 650 00) {40 789 31)
22¥2001  HONEYWELL INTL INC COM STK (1.870) 85 644 39 (80,387 &7) 5258 72
10/22/2001 HONEYWELL INTL INC COM STK (2 500) 69 037 44 (92 609 00) {23871 56}
1002372001 HONEYWELL INTL INC COM STK (3 500) 9581315 {130 072.60) (34,259 45)
11/7f2001  HONEYWELL INTL INC COM STK (1 500) 48 6504 34 {55,745 40) (0 141 08)
11/3/2001  HONEYWELL INTL INC COM STK {3 000) 94,160 85 {108,835 25) (14 474 40)
11/28/2001 HONEYWELL INTL INC COM STK (15 000) 482583 55 {504 D02 35) (12,318 80)
212212001 HSEHD FIN CORP NT 8 DUE 05-09-2005 BEO {325 000) 343,819 25 (324,710 75) 15 664 50
/2/2001  HSEHD FIN CORP NT 8 DUE 05-08-2005 BEQ (90 00Q) 96,205 50 (94,991 40) 1304 10
2232001 HSEHD INTL INC COM {1 100) 62,160 92 (57 417 50) 475242
1271872001 HSEHD INTL INC COM (400) 22,400 92 (20,870 00) 1620 92
111/2001  HUBBELL INC CL B COM {1 500) 41933 34 (83,372 72) (21,439 38)
11/8/2001 HUBBELL INC CL B COM {2.000) 55,898 73 (83 547 05} (27 648 32)
19772001 HUBBELL INC CL B COM {600) 18,769 44 (24,958 14) (8 188 70)
11/1472001 HUBBELL INC CL 8 COM {2 000) 56 405 71 (83185 89) (26 780 28)
11119/2001  HUBBELL INC CL B COM {1,100) 30,743 97 {45 870 68) {14926 74)
11/20/2001  HUBBELL INC CLB COM {400) 11,179 62 (16 BO7 52) {5 427 90)
1972372001  HUBBELL INC CL B COM (800} 22358 25 {33 215 04} {10 855 79)
11/27/2001 HUBBELL INC CL B COM {400) 11,178 82 (16 607 52) (5.427 90)
11/20/2001 HUBBELL INC CL B COM {800} 22350 25 (34 427 52) (12068 27)
12/4/2001 HUBBELL INC CL B COM {1 200) 3351248 (52.522.50) (19,010 02)
1252001 HUBBELL INC CL B COM {1 000) 2815385 (29 143 00) {989 05)
12/6/2001 HUBBELL INC CL B COM {500} 14,184 52 {13,038 25) 1128 27
12772001 HUBBELL INC CL B COM {300) 8 524 00 {7 448 75) 107725
1210/2001 HUBBELL INC CL B COM {400) 11,499 81 {9 929 00) 1,570 61
1211272001  HUBBELL INC CL B COM {900) 2537915 {22,340 25) 303890
12132001  HUBBELL INC CL B COM (700) 19,569 31 (17 375 75} 218358
12/14/2001 HUBBELL INC CL B COM {900) 25154 18 {22.340 25) 281361
22372001  HUMAN GENOME SCIENCES INC {660} 3073022 {6,135 53) 24 554 29
SM4/2001  HUMAN GENOME SCIENCES INC (350) 19,739 M4 (2 442.06) 16297 28
6752001  HUMAN GENOME SCIENCES INC (750) 53 000 18 {8,218 88) 49 700 32
10/26/2001  HUMAN GENOME SCIENCES INC (210) 9,382 88 (2184 74) 720822
1214/2001  HUMAN GENOME SCIENCES INC (230) 9,258 13 (2.39283) 8 86530
12572001 HUMAN GENOME SCIENGES INC (300) 11682.08 {3,121 09) 8,540 99
12/872001 HUMAN GENOME SCIENCES INC (260) 10 448 27 (2 704 94} 774133
8/2712001  HUNTER DOUGLAS NV EURD 24 (4 283) 11501013 {17581282) {60 B02.40)
9/11/2001 HUNTER DOUGLAS NV EURD 24 {6.399) 161 545 22 {260 542 82) {98,997 40)
W12001 HUNTER DOUGLAS NV EURD 24 {22,686) 575,247 01 (828,788 06} (53 540 59)
71242001 HUNTER DOUGLAS NV NLGO 5(STK DIV B/&/2001) (20) 12Z2n - 123
5/30/2001  HYUNDAS MOTOR CO GDS REP(1/2 ORD KRW 5000) {15 000} 164 145 00 (89.250 0Q) 74 89500
@11/2001  IHC CALAND NV EUR1 {15,347) 739 983 59 (791985 95) {52,022 36)
9132001 1HC CALAND NV EUR1 (1 112) 518,248 28 (529 984 62) (11738 34)
712472001 IHC CALAND NV NLG2(STK DIV &%5/2001} {30) 29 87 . 2087
2232001 1LL TOOL WKS INC COM (650) 40,244 64 (42573 37} (2.328 73)
2232001 IMS HLTH INC COM STK {700) 18 507 38 (1731837 118904
67252001  IMS HLTH INC COM STK (500) 14,179 52 {12,370 28) 1809 20
&/22/2001  1MS HLTH INC COM STK (2,160) 54,516 57 (53439 53) 1077 04
152001 INFINEON TECHNOLOG ORD NPV (1000) 37 757 81 (52843 78) (15085 87)
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141212001 INFINEON TECHNOLOG ORD NPV {1 900) 75,297 55 {100 403 18) {25 105 63)
VATI2001  INFINEON TECHNOLOG ORD NPV {1 000}y 41304 68 (52 843 78) (11 53910}
4/19/2007  INFINEON TECHNOLOG ORD NPV {700) 01862 (38 690 65) (697203}
5472001  INFINEQN TECHNOLOG ORD NPV (300) 1313989 (15 853 13) (2713 24)
5/16/2001  INFINEQN TECHNOLOG ORD NPV {1 100} 44214 80 (58 128 18} (13 813 36)
52172001 INFINEQN TECHNOLOG ORD NPV (100) 3,087 94 {5 284 38) (1 296 44)
5262001  INFINEON TECHNOLOG ORD NPV {300) 1223596 (15853 13) (381717}
&20/2001  INFINEON TECHNOLOG ORD NPV (500} 1553978 {25 421 89) (105832.13)
6212001 INFINEON TECHNOLOG ORD NPV {800) 20 430 60 (42,275 03) (21,844 43)
1772001 INFINEON TECHNOLOG ORD NPV (600} 10 507 00 (31,708 27} (21199 27)
11/8/2001  INFINEON TECHNOLOG ORD NPV (700) 131354 83 {38 990 BS) {23 635 82)
117972001 INFINEON TECHNOLOG ORD NPV (800} 11,054 78 (31 435 27} (20 380 49)
11/132001  INFINEON TECHNOLOG ORD NPV 700} 13,288 81 (674271) {23 453 90}
11M472001  INFINEON TECHNOLOG QRD NPV (5009 10245 48 (26 328 18) (16 082.71)
$1720/2001  INFINEON TECHNOLOG ORD NPV (600) 11588 40 {33 550 28} (21,961 98)
11/22/2001  INFINEON TECHNOLOG ORD NPV (300) 5651 11 {17,720 88) {12069 75)
B/27/2001  INFORMATION HLDGS INC COM {1 0DOY 29,388 31 (6 540 00) 19 848 31
6/28/2001 INFORMATION HLDGS INC COM (300) BB73 79 (2 882 00) 601179
B29/2001  INFORMATION HLDGS INC COM (800) 23,927 20 (10 380 25) 1353795
/1172001  ING GROEP NV CVA EURG 24 (33 858) 966 858 25 @42771227) 324,085 98
9/13/2001  ING GROEP NV CVA EURD 24 (38 322) 967,583 21 (813,841 35) 153721 86
592001 INSITUFORM TECHNOLOGIES INC CL A COM (2,700) 93,174 43 (81 735 48) 11,438 04
8/17/2001  INSSTUFORM TECHNOLOGIES INC CL A COM {8 700) 133021 17 (294 728 33) (161,707 18)
8/17/2001  INSITUFORM TECHNOLOGIES INC CL A COM (2.200) 35194 42 (68,543 75) {31,349 33)
22372001 INTEGRATED DEVICE TECH INC COM {1 500) 52,608 94 (96 788 53) (44,179 59)
2/23/2001  INTEGRATED DEVICE TECH INC COM (11 400) 407 18530 (530 223 89) {123 138 59)
1119/2001  INTEL CORP CAP (9 0B0) 302,411 81 (246,303 00) 58,108 81
212372001  INTEL CORP CAP {12,480) 372,827 57 (368 811 48) 5916 11
8/6/2001 INTEL CORP CAP (3.750) 113,690 96 (119 789 886) (6.068 90)
452001  INTERPUBLIC GROUP COMPANIES INC COM {2,700) 95721 25 {90,840 62) 4,880 83
11/29/2001  INTERPUBLIC GROUP COMPANIES INC COM {4,200) 119,024 02 (115 107 72) 391630
1272172001 INTERPUBLIC GROUF COMPANIES INC COM (1 100) 30,842 20 (43,721 28) {12 879 08)
1272142001 INTERPUBLIC GROUP COMPANIES INC COM {200) 5,829 31 (7,949 32) {232001)
12/24/2001  INTERPUBLIC GROUP COMPANIES INC COM (300) 8,548 12 (11923 98) (3,375 88)
127262001  INTERPUBLIC GROUP COMPANIES INC COM {300} B,67585 {11 823 98} {3.248 23}
1/5/2001  INTERSHOP COMMUNIC NPV {1,200) 935416 (107,001 95) (67.647 79)
1/8/2001  INTERSHOP COMMUNIC NPV (200) 161167 {17 833 68) (16 221 99)
7/2001  INTERSHOP COMMUNIC NPV {1 100) 11,270 02 (53310 09) (82,031 0T}
8/17/2001  INTERTAN {NC COM (2 300} 19,004 28 (30 727 08) (11 722.82)
9/17/2001  INTERTAN INC COM (6 300) 50 398 3D (84 927 24) {34 528 54)
9/18/2001 INTERTAN INC COM {1,800} 1158359 (21 840 32) (88568 73)
9/19/20G1  INTERTAN INC COM (2 500) 17,536 41 (33813 00) {16 276 59)
9192001  INTERTAN INC COM (1.600) 10,798 63 (21,640 32) (10 840 69)
9/20/2001  INTERTAN INC COM (2200} 15,0680 49 (29 755 44) {14 685 95)
92112001  INTERTAN INC COM {10,900) 69017 57 {148 921 24) (77,903 67}
©/24/2001 INTERTAN INC COM {14,400) 100,113 09 (189,293 58) (88 580 48)
/2372001 INTL BUSINESS MACHS CORP COM {3770) 394,309 99 (263,135 90) 13117409
2232001 INTL BUSINESS MACHS CORP COM (5 500) 57167073 (572 581 48) {910 75)
5/30/2001 INTL BUSINESS MACHS CORP COM {2,500} 282,331 08 (307 618 BD) {25,287 52)
7/6/2001  INTL BUSINESS MACHS CORP COM {380) 3843023 {35,087 21) 3,383 02
321/2001  INTL LEASE FIN CORP- MEDIUM TERM NTS BK ETY TRANt (275,000} 277 882.00 (270,598 35) 7,283 65
/732001  INTL PAPER CO COM {1,400) 49,558 34 (82 383 57) (32,625 23)
5/3/2001  INTL PAPER CO COM {739) 2811801 (33715 03) (5 597 02)
3730/2001  INTL RECTIFIER CORP COM {4,000) 166,852.43 (200,241 20) (33283717}
41232001  INTL RECTIFIER CORP COM {2 900} 137 385 52 {145 174 87) (7.789 35)
472472001  INTL RECTIFIER CORP COM (3.100) 147679 38 (151,553 18) {3873 79)
B/15/2001  INTL RECTIFIER CORP COM {1.900) 77,835 40 (92,112 78} (14,177 38)
912142001  INTL RECTIFIER CORP COM (8,800) 228873 3% (343,543 52) (114,670 61)
27232001 INTUIT COM (800) 31,748 54 {29 852 96) 189568
&1372001  INTUIT COM {1,600) 48 222.39 (59,705 92) {11483 53)
12/28/2000 INVENSYS ORD GBPO 26 {9 800) 22,387 92 (36 351 03) (13963 11)
1572001 INVENSYS ORD GBPO 25 (43,500) 103 941 32 (168,140 48) (64 199 18}
111672001 INVENSYS ORD GBPO 25 {# 300) 11,865 39 (17 313 80) {5 448 21)
5317200t INVT TECH GROUP INC NEW COM (3 500) 178 598 15 {132,019 30) 44 578 85
6172001  INVT TECH GROUP INC NEW COM {2.500) 127 453 09 (93 887 39) 33 5568 60
10182001 INVT TECH GROUP INC NEW COM {1,300) 79,269 01 {48 258 47) 31,01054
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1016/2001  INVT TECH GROUP INC NEW COM {400) 2417919 {14 803 04) 937615
522/2001 ITT EDL SVCS INC COM (7 700) 274,025 38 (158 895 01) 114 130 37
6222001 ITT EDL SVCS INC COM {3 600) 15272202 {77 028 08) 75693 54
11/20/2001 ITT INDS INC COM (830) 3095282 (28,448 41) 2,504 41
12/7/2001  ATTINDS INC COM (100) 5047 83 {4 51562) 53221
22372001 J P MORGAN CHASE & CO COM (4 3200 202 990 02 (118 111 58) 84 478 45
21202001 JABIL CIRCUIT INC COM {2.904) 74,888 39 {103 379 80) {28513 41)
212372001 JABIL CIRCUIT INC COM (260) 6,127 60 (8 233 03) (2105 43)
AM372001  JABIL CIRCUIT INC COM {1 354) 38 988 05 {43 825 §5) (4 837 0y
2972001 JAKKS PAC INC COM {1 600) 19,208 91 (40 000 00) (20 790 08)
27232001 JAKKS PAC INC COM (2,700} 33978 36 (67,500 00} {33 521 64)
11/8/2001  JAKKS PAC INC COM {100) 201343 {2.500 00) (488 57)
117712001 JAKKS PAC INC COM {1 100) 2028 62 {27 622 54) (5 592.92)
111132001 JAKKS PAC INC COM (2.800) 56,551 11 {72 074 (5) {15 522 .694)
11/20/2001  JAKKS PAC INC COM (400) 9 260 48 (10 320 0C) {1 029 52)
1172672001 JAKKS PAC INC COM {1 100) 2556215 (21 960 18} 3,601 97
11/268/2001  JAKKS PAC INC COM (500) 1183821 (10,535 52) 110269
112772001 JAKKS PAC INC COM {700) 16,253 45 {14 029 65) 222379
112802001  JAKKS PAC INC COM {200} 465778 (4 014 78} 843 02
12372001 JAKKS PAC INC COM {100) 2,478 41 {2,007 38) 469 03
12412001  JAKKS PAC INC COM (400) 0 356 04 {8020 52) 1328 52
12/5/2001  JAKKS PAC INC COM {1 000) 24,786 07 (18,924 81) 488128
2/23/2001 DS UNIPHASE CORP COM ISIN US46812)1016 (2 500) 80 309 82 (70 610 80) 9689 22
132001 JDS UNIPHASE CORP COM ISIN US45612J1018 (900} 20971 9 {74 676 81) (53 704 90}
2232001 JEFFERSON-PILOT CORP COM {250} 16 508 94 {14 059 38} 2,447 58
1/18/2001  JOHNSON 8 JOHNSON COM {210) 19 833 83 {5.250 10) 1458373
V26/2001  JOHNSON & JOHNSON COM (200) 18 474 58 {5000 10) 13474 48
22001 JOHNSON & JOHNSON COM (540) 5126589 (13 500 27) 37 785 62
22732001 JOHNSON & JOHNSON COM {1 740) 165,158 OF (55 9549 68) 106,198 38
542001 JOHNSON CTL INC COM (700) 50 03218 (38 172 82) 11 859 34
SB/2001  JOHNSON CTL INC COM {800) 57.250 01 {43628 08) 1362393
51672001  JOHNSON CTL INC COM (200) 14 760 T4 (10,508 52) 3863 22
S/M7/2001  JOHNSON CTL INC COM {600) 44 182 88 {32.719 56) 1144310
2/20/2001  JUNIPER NETWORKS INC COM {2.250) 24 824 21 {90,153 55) (85274 34)
IMV2001  KAQ CORP JPYS0 (27,000) 705060 19 (849 398 09) 55 664 10
31472001 KAQ CORFP JPYS0 (17,000} 446,956 67 (396 883 57) 50,073 10
2/23/2001 KB HOME COM (5 300) 140,275 18 {178.218 21) (37 941 03)
2232001 KB HOME COM {5.900) 157 335 36 (198 381 63) {41058 27}
Y2001 KDDI CORP JPYSCO0 an 5731859 {88 445 88) (29 087 29)
2652001 KDDI CORP JPYS000 8N 269 620 07 (446,188 48) {146 268 41}
712372001 KDD} CORP JPYS000 (16) 84,351 89 {131,783 31) {(B7 441 42)
¥12/2001  KEIMTHLEY INSTRS INC COM {10 000} 157 642 72 (418,228 00) {258 5a5 28}
2123/2001 KERR MCGEE CORP COM (400) 268,215 12 (18 849 00) 6,366 12
22320001 KEYCORP NEW COM {1 300) 32.940 88 (47,758 75) {14,817 86)
5M10/2001 KEYCORP NEW COM (12009 28,137 37 {44 085 00) (15947 63)
10/31/2001  KEYCORP NEW COM (3,850) 82,265 59 {140,953 00) {58,687 41)
2872001 KIMBERLY-CLARK CORP COM {700) AT 164 42 (37 924 B1) 9,239 61
223/2001  KIMBERLY-CLARK CORP COM {1,200} 8336517 {65 540 46) 17854 71
212001  KIMBERLY-CLARK CORP COM (8 400) 457 022.83 (317,316 90) 139 705 83
32001 KIMBERLY-CLARK CORP COM {3,800} 257,481 05 {202,720 90) 54 760 15
372001 KIMBERLY-CLARK CORP COM (2,000} 141 644 47 (108 344 00) 33 300 47
/2001 KIMBERLY-CLARK CORP COM (1,700} 120 484 44 (92.092.40) 2837204
12/4/2001 KIMBERLY-CLARK CORP COM {S00) 28 41405 (27 527 90) 886 15
12/20/2001  KIMBERLY-CLARK CORP COM (5 500) 32451227 (253 739 60} 70 T72.67
319/2001  KINDER MORGAN INC COM STK {2 000) 105 600 27 {87 570 40) 38029 87
¥20/2001 KINDER MORGAN INC COM STX (2 000) 106 031 688 (87 570 40) 848128
2172001 KINDER MORGAN INC COM STK {2500} 132,489 32 {84 483 00) 48 026 32
918/2001  KINDER MORGAN INC COM STK (500) 27 867 82 (16,302 60) 10,975 22
S9119/2001  KINDER MORGAN INC COM STK {1,500) 8221390 {51 193 85} 301985
9202001  KINDER MORGAN INC COM STK {1 500) 77 389 61 (51 124 65) 26 264 98
7132001 KINDER MORGAN MGMT LLC SHS COM STK (1 500} 108 408 45 (105 815 00) 791 45
TNer2001  KINDER MORGAN MGMT LLC SHS COM STK {500) 35,6020 (35,205 00) 357 91
7Thar2001  KINDER MORGAN MGMT LLC SHS COM STK (500) 34,993 43 (35 205 00) 21157
712412001 KINDER MORGAN MGMT LLC SHS COM STK (800) 42,634 15 {42,245 00) 388 15
712572001 KINDER MORGAN MGMT LLC SHS COM STK (1 400) 098 633 14 (99 034 00) {400 £8)
21232001  KLA-TENCOR CORP {450) 19383 43 (30,619 89) {11 256 48)
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December 31, 2001
[ Trade Dats | Asget Description | Shares | Cash | — Book Cost Ganvloss |
/2872001  KLA-TENCOR CORP (740) 2347688 (41,469 30) (17 989 44)
1872001 KNIGHT-RIDDER INC COM STK {3 300) 194 696 47 {183 402.50) 3129397
11172001 KNIGHT-RIDDER INC COM STK {1 000) 58 478 34 (43 175 00) 9301 24
1122001 KNIGHT-RIDDER INC COM STK {400) 23222 (19 870 00} 355022
171872001  KNIGHT-RIDDER INC COM 5TK {2200} 127 560 78 (107,554 41) 19 966 35
WMT72001  KNIGHT-RIDDER INC COM STK {400) 234301 {19 332 52) 4097 89
1/19/2001  KNIGHT-RIDDER INC COM STK {200} 11,589 81 {9 686 26) 1,92335
13072001  KNIGHT-RIDDER INC COM 5TK (1 400) 80,877 28 (BT 748 15) 13129 11
173172001 KNIGHT-RIDDER INC COM STK {1 000} 5807365 (47 300 00) 1077366
2172001 KNIGHT-RIDDER INC COM STK {1 600) 93,203 13 {72,342.50) 20 860 63
20272001 KNIGHT-RIDDER 'NC COM STK {1,300) 78104 01 {60 414 48) 15,689 55
2872001 KNIGHT-RIDDER INC COM STK {100) 5,894 B0 (4,780 00) 1,114 80
2232001 KOHLS CORP COM (600) 40,354 85 {14,221 50) 28613315
4/19/200%  KCQHLS CORP COM {1,340) 78,914 93 {31 761 35) 48,153 58
4/24/2001 KOHLS CORP COM (860) 48 434 01 (28 412.28) 202173
92412001  KPMG CONSULTING INC COM (3,300) 34,648 84 (60 Q79 47 (25,430 B83)
9/2472001  KPMG CONSULTING INC COM {1,000} 10 490 84 {18 205 90) (? 715 06}
9/25/2001  KPMG CONSULTING INC COM (1,000) 9800 687 {18 205 90) {8 308 23)
Groar2001  KPMG CONSULTING INC COM (2,300} 21,937 81 {41 696 58) (19758 1)
9/28/2001  KPMG CONSULTING INC COM (10 400) 99358 1 (197 292 32) {07 838 11)
972712001  KPMG CONSULTING INC COM {30 800) 103 26291 {173,282.00) (70 019 99)
202001  KPMG CONSULTING INC COM {2,000) 19,199 38 (28,779 78) (9,580 40)
GN¥2001 KRAFTFOODS INCCLA {11,000) 344,600 90 {341,000 00) 3,600 90
772512001  KRAFT FOODS INC CL A (300} 528188 {9 300 60) {18 31)
Tr2ar2001  KRAFT FOODS INC CL A (7,700} 238 598 88 {238,700 00} {101 14)
272¥201  KROGER CO COM (2.200} 52,686 24 {48,878 50) ITOT T4
7HY2001  KROGER CO COM {5 500) 128,200 18 {132 453 50) (4 253 34)
1211172007  KULICKE & SOFFA INDS INC COM (800} 14 479 51 {10 055 00) 4424 51
12/12/2001 KULICKE A SOFFA INDS INC COM {BO0) 14 41351 {10 055 0O) 435859
472712001 LAND SECURITIES ORD GBP1 (7.100) B4 337 45 {84 562,30} 9,775 15
42772001 LAND SECURITIES ORD GBP1 (4,300) 55,344 83 (51,213 79) 413104
5/1/2001 LAND SECURITIES ORD GBP1 {13,600) 172 885 41 (161,978 50) 10 888 81
3282001 LAPORTE ORD S0P(ASSD DEGUSSA CS5H) (14 000) 140,227 34 {114 517 59) 25709 75
272001 LEARNING TREE INTL INC COM {10,400) 188 241 31 (417,851 69) (219 710 38)
1/1Q0/2001  LEHMAN BROS HLDGS INC COM {1 000) 75,437 48 (39 378 00) 35 059 48
2/23/2003  LEHMAN BROS HLDGS INC COM (700} 49 075 38 (29 483 12} 19562 23
5812001 LEHMAN BROS HLDGS INC COM {300} 22976 3 {11,685 82) 11 260 61
12122001 LEHMAN BROS HLDGS INC COM (3,000) 108,843 58 {208 134 20} (7,200 64)
SMW2001 LEND LEASE CORP ORD A$0 50 (2.703) 20,413 52 {33,152 72) (12,739 20)
812001  LEND LEASE CORP ORD ASO 50 {3.200) 19 635 85 {39,248 50) {19 31265)
81772001 LEND LEASE CORP ORD AS0 50 {3,400} 2095873 (41 701 53) {20 797 BO)
/20/2001  LEND LEASE CORP ORD A$0 50 (2 200) 1352118 {20 583 34) {13,482 18)
182001  LENNAR CORP COM {2,100) 80 043 02 (55,348 78) 24,696 26
71202001  LENNAR CORP COM (300) 14,744 50 {7 906 88) 6 837 82
212372001 LEXMARK INTL INC NEW CL A {400) 20,805 30 (19 205 18) 1600 14
/42001  LEXMARK INTLINC NEWCL A (2 500) 116 448 38 (120 032.25) (3 585 89)
1272007 LEXMARK INTLINC NEW CL A {100) 539382 {4 266 99) 112683
2232001  LINCOLN NATL CORP COM (650) 27747 57 (28 606 88) (859 31)
222001 LINEAR TECH CORP DEL (550) 28 220 93 (38,374 14) {8,153 21)
22672001 LINEAR TECH CORP DEL (200) g 74367 (13 226 96} (3,477 29)
171172001 LINENS N THINGS INC COM (5 600} 150 914 68 (157.852.38) (6937 42)
13072001 LINENS N THINGS INC COM {3,800) 119 19202 (102,674 52) 18,517 50
5142001  UNENS N THINGS INC COM (5.000) 144 51717 (135 157 00) 9,360 17
882001 LINENS N THINGS INC COM {11,800) 298,103 09 (306 504 02) {8,400 93)
BR/2001  LINENS N THINGS INC COM {1 500} 38 590 86 {38 712.30} {121 44}
1/%2001 tLOYDS TSB GROUP ORD GBPO 25 {4,300) 48,978 01 (44,191 27) 4780 74
1872001 LLOYDS TSB GROUP ORD GBPO 25 (2,300) 2571953 (23 637 19) 2082.34
18/2001  LLOYDS TSB GROUP ORD GBPO 25 (2 100} 2312568 {21581 78) 154388
171072001 LLOYDS TSB GROUP ORD GBPO 25 700) 7,589 67 (7 193 83) 396 04
1112001  LLOYDS TSB GROUP ORD GBPQ 25 {2.200) 23 957 92 (22,609 49) 1,348 43
1152001 LLOYDS TSB GROUP ORD GEPO 25 (800} 84Tt 22 (8 168 22) 305 00
1182001 LLOYDS TSB GROUP ORD GBPQ 25 {2,500} 26096475 (25 892 80) 127215
12372001  LLOYDS TSB GROUP ORD GBPO 25 {300) 3,19391% (3,083 11) 110 80
1/24/2007  LLOYDS TS8 GROUP ORD GBPO 25 (3.100) 33320 44 (31858 82) 145162
17252001 LLOYDS 758 GROUP ORD GBPG 25 {1,900} 2011869 (19,526 37) 592 32
1/29/2001  LLOYDS TSB GROUP ORD GBPO 25 {3 400) 38 340 70 (34 941 93) 139877
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[ Trade Date | . Asset Deseription | Shares | Cash ! Book Cost Gamnlloss |
1#30/2001  LLOYDS TSB GROUP ORD GBPQ 25 (1 400) 14 946 83 {14 387 85} 558 98
2132001  LLOYDS TSB GROUP ORD GBPO 25 {2 000) 20,695 70 {20 554 08) 14182
2114/2001  LLOYDS TSB GROUP ORD GBPO 25 (800) 8,157 68 (8 221 63} {63 95)
4720/2001  LLOYDS TSB GROUP ORD GBPO 25 {4 200) 42,550 59 {43 163 56) 812.97)
42572001  LLOYDS TSB GROUP ORD GBPO 25 (2.500) 25387 57 {25 692.60) {325 03)
4/2001  LLOYDS TSB GROUP ORD GBPG 25 {8.000) 8317243 {61682.24) 1510 19
5182001 LLOYDS T$B GROUP ORD GBPD 25 {4 100} 42,949 38 {42,135 88) 81350
522/2001 LLOYDS TSB GROUP ORD GBPD 25 (1,900) 19 798 50 (19526 37) 222
§M14/2001  LLOYDS TSB GROUP ORD GBPO 25 (900) 874942 (9 249 34} (499 92)
01142001 LLOYDS TSB GROUP ORD GBPO 25 {300) 2,883 96 (3,083 11) (199 15}
9/17/2001 LLOYDS TSB GROUP ORD GBPO 25 {1,200) 11,424 70 (12.332.45) (907 75)
91772001 LLOYDS TSB GROUP ORD GBPO 25 (300} 2856 18 {3083 11) {226 93)
912001  LLOYDS TSB GROUP ORD GBPD 25 {2.200) 21451 41 (22 609 49) (1 158 08)
Q82001 LLOYDS TSB GROUP ORD GBPO 25 (500) 487540 (5138 52) {263 12)
9/19/2001  LLQYDS TSB GROUP ORD GBPO 25 {700) 8 567 31 (7.193 93) (824 62)
§/19/2001  LLOYDS TSB GROUP ORD GBPO 25 (200) 1,878 37 (2055 41} (170 0d)
20,2001  LLOYDS TSB GROUP ORD GBPO 25 (2.000) 18,353 04 (20 554 08) (2 201 04)
9/20/2001 LLOYDS TSB GROUP ORD GBPO 25 {500) 4543 34 {5,138 52) (550 18)
9/20/2001  LLOYDS TSB GROUP ORD GBPO 25 (100} 91787 (1027 70) {11003)
9/21/2001 LLOYDS TSB GROUP ORD GBPO 25 (1 100) 9828 65 (11304 74) (1.676 09)
9/21/2001 LLOYDS TSB GROUP ORD GBPO 25 {1,700) 14 698 90 (17.47097) (277207)
972472001 LLOYDS TSB GROUP ORD GBPO 25 (S00} 432332 {5,138 52) (815 20}
9/24/2001  LLOYDS T58 GROUP ORD GBPU 25 {1,300) 11,601 87 {13,360 15} (1 758 18)
92412001 LLOYDS TSB GROUP ORD GBPU 25 (1 100) 981705 (11304 T4) (1 487 69)
926/2001 LLOYDS TS8 GROUP ORD GBPO 25 {1 600) 1472710 {18 443 26) {1,716 16)
9/25/2001 ELOYDS TSB GROUP ORD GBPD 25 (1,900} 17,488 50 {19,528 37) (2 037 87}
9/28/200%  LLOYDS TSB GROUP ORD GBPO 25 (2 200) 20457 N {22 609 49) (2,152 18}
9/26/2001 LLOYDS TSB GROUP ORD GBPO 25 {2.100} 19 527 42 {21581 78) {2,054 36)
2232001 LOCKHEED MARTIN CORP COM (1 000} 36998 78 (51 047 45) (14 048 89)
121172001 LOCKHEED MARTIN CORP COM (370} 16 548 64 (18840 11) {1991 47)
272001 LOWES COS INC COM (1.000} 54828 17 {44 185 00) 10 50317
1/5/2001  LSILOGIC CORP COM (800) 11.81960 {30,857 99) {19 038 39)
10M212001 LS| LOGIC CORP COM (2.930) 48,954 90 (35 956 08) 10,988 82
2232001  LTD INC COM {1 100) 19 480 34 {16 580 89) 2,880 45
4/24/2001  LTD INC COM (3,494) 55343 10 {62,788 61) (B 445 51)
2142001 LUCENT TECHNOLOGIES INC COM 5TK (2.400) 30,847 82 (110,115 03) (79,487 10)
211472001 LUCENT TECHNOLOGIES INC COM STK (5 530} 7061794 (246 074 36) (175 456 42)
2/2372001  LUCENT TECHNOLOGIES INC COM STK (5.800) 7t 627 60 {378,016 82) (306 389 02)
11/272001  LVMH MOET HENNESSY EURD 30 (700) 24,752.11 (56 826 15) (32.074 04)
117872001 LVMH MOET HENNESSY EURO 30 {700} 2599212 (56 526 15) (30 834 03)
1211172001 MAGNA INTL INC CL'A'SUB VTG COM NPV (CAD) (100} 641132 {4 098 03) 231529
121172001 MAGNA INTL INC CL'A'SUB VTG COM NPV (CAD) (100) 8,245 21 {4 224 68) 212053
1211272000 MAGNA INTL INC CL'A'SUB VTG COM NPV (CAD) (100) 633973 (4.224 68) 211505
1211472001  MAGNA INTL INC CLASUB VTG COM NPV (CAD) {100) 8 254 47 (4 224 68) 2,020 79
121772001  MAGNA INTL INC CL A'SUB VTG COM NPV (CAD) {200) 12.552.28 (8 636 75) 391553
121872001 MAGNA INTL INC CL'ASUB VTG COM NPV (CAD) {100) 830773 {4 41208) 1,895 65
12202001 MAGNA INTL INC CLASUB VTG COM NPV (CAD) (200 1272568 {8 838 38) 388960
122112001 MAGNA INTL INC CL'A'SUB VTG COM NPV (CAD) {100} 8344 78 {4 403 58) 194112
12/24/2001  MAGNA INTL INC CLASUB VTG COM NPV (CAD) (100) 8232835 (4 403 67) 192268
1722001 Mark to Markets USD 0 {8 00) - {8 00}
U22001  Mark to Markets USD 0 {24 00) - (24 00)
17272001 Mark to Markats USD o {1 127 525 00) - (1 127 525 00)
HH2001  Mark to Markets USD 0 (B 00} - {800
142001 Mark to Markets USD 0 1 854 875 00 - 1 884 875 00
1/4/2001  Mark to Markets USD ] (32.00) - (3200}
1U4/2001  Mark to Markats USD 0 (335,175 00) . {335 175 00)
152000 Mark to Markets USD ] (24 00) - {24 00)
1572001 Mark to Markets USD 0 {1 379 625 00) - (1,379,825 00)
152001  Mark to Markets USD ] 482 - 3482
182001 Mark to Markets USD 0 {24 00) - {24 00}
17872001  Mark to Markats USD 0 159,750 00 - 159 750 00
/2001 Mark to Markets USD ] (40 00) . {40 00)
192001  Mark to Markets USD 0 & 875 00 - 687500
1/11Q/2001  Mark to Markats USD 0 (8 00} - {6 00}
171072001 Mark to Markets USD 0 549,250 00 - 549 250 00
1111/2001  Mark 1o Markets USD 0 (16 00) - {16 00)
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11172001 Mark to Markets USD 0 227 87500 227 87500
11272001 Mark io Markets USD 0 (8 00) {8 00)
1M12/2001  Mark to Markets USD 0 {127 100 00) {127,100 00)
11672001  Mark to Marksts USD 0 (84 00) (84 00)
11672001 Mark to Markasts USD [+] 145 500 0O 145 600 00
1/17/2001  Mark to Markets USD 0 (8 00) {8.00)
111772001 Mark to Markets USD o 179 525 00 179 52500
11872001 Mark to Markets USD 0 403,875 00 40397500
1/16/2001  Mark to Markets USD 0 {18 00) {16 00)
119/2001  Mark to Markets USD 0 {202,125 00) {202.125 00}
12212001  Mark to Markets USD 0 217,500 00 277 500 00
172372001 Mark to Markets USD 1} (8 00) {8 00}
/22001 Mark to Markets USD 0 205,125 00 205 12500
172472001 Mark to Markets USD [} {40 00} {40 00}
1/24/2001  Mark to Markets USD 4] 110 875 O 110 875 00
1/25/2001  Mark o Markets USD o (8 00} (8 00}
1725/2001  Mark to Markets USD [¢] {150,375 00} (150,375 00)
1/28/2001  Mark to Markets USD 1] (16 00) {16 00)
1/26/2001  Mark to Markets USD 0 {33 700 00) {33 700 00)
1/29/2001  Mark to Markets USD 0 {8 00) {8 00)
172972001 Mark to Markets USD 0 171,700 00 171 700 00
1130/2001  Mark to Markats USD 0 309 000 00 308 000 00
13172001 Mark to Markets USD [¢] {23T 625 00) {Z37 625 00}
2172001 Mark to Marksts USD a {18 00) (16 00}
2/1/2001  Mark to Markets USD 0 {1800} {16 00)
21172001 Mark to Markets USD 0 257 500 00 257 500 00
2722001 Mark o Markets USD 0 {16 00} (16 00)
2272001 Mark to Markets USD 0 (788,750 00} (766,750 00)
2572001 Mark to Markets LSO 0 (3200) (32.00)
2/5/2001  Mark ta Markets USD 0 236,375 00 236 375 00
2B/2001  Mark to Markets USO o (18.00) (18 00)
2082001  Mark to Markets USD o (153 725 00) {153 725 00}
2712001 Mark to Markets USD 0 (18 00) {16 00)
2712001 Mark to Markets USD 0 {181 250 DO} {181,250 00}
20872001 Mark to Markets USD 0 (16 00} (18 00)
2200t Mark tp Markets USD 0 (388 875 00) - (388,875 00)
20972001  Mark to Markets USD 0 (32,00 (32.00)
2072001 Mark to Markets USD 0 {374,125 00) - (374,125 00)
2122001 Mark to Markets USD o {58 00) {56 00)
212/2001  Mark to Markets USD 0 308 850 00 308 850 00
21%2001  Mark tp Markets USD a (24 00) . (24 00)
2132001 Mark to Markets USD o {200,350 00) (200 350 00}
214/2001  Mark to Markets USD 4] (188 525 00) - (168 525 00)
2152001 Mark 1o Markets USD 0 {18 00) {16 00)
21572001 Mark to Markets USD 0 52,375 00 - 152,375 00
211572001 Mark 1o Markets USD o 4888 48 88
216/2001  Mark to Markets USD 0 {18 00) {18 00)
2/16/2001  Mark to Markets USD a (723 750 00) - {723 750 00)
220/2001  Mark to Markets LUSD 0 {24 00) (24 00)
220/2001  Mark to Markets USD 0 {522,200 00) {522,200 00)
22112001 Mark to Markets USD ] (748,800 00} (748 800 00)
222r2001  Mark to Markets USD 0 (3 00) {8 00}
2222001 Mark to Markpts USD o 26 875 00 26 87500
2232001 Mark to Markets USD o {16 00) {16 00)
ZIA2001  Mark to Markets USD o (257 750 00) {257.750 00)
2/26/2001  Mark o Markets USD a {128 00} {128 00)
2/26/2001  Mark to Markets USD 0 {40 0D) (40 00)
2/26/2001  Mark to Markats USD ] 781 525 00 781 52500
22772001 Mark 1o Markets LSD 0 (496 00) {496 00)
2/27/2001  Mark to Markets USD a {344 200 00) (344 200 00)
228/2001  Mark to Markets USD 0 3689 38 89
2282001 Mark to Markets USD 0 {1071 575 00) {1071 575 00)
3f1r2001  Mark to Markets USD o {40 00) (40 00)
V172001 Mark to Markets USD 0 7237500 72 37500
V272001 Mark 1o Markets USD o {463 00) {408 0G}
V212001 Mark to Markets USD o {543 275 00) {543 275 00)
Staternent 13
Part IV Line 1(a)

Page 50 of B3

Captal Gams and Losses



$2¥s07 pue sutes) epder) £8 j0 L ubey
(2)1 8un ‘Al wey
£l juaumeg
00 005 632 00 005 682 o QSN KIOVER 0L WEW  L00Z/0C/E
00521 59 00 5Z1'se 0 asn SIew o Ve LOOZ/EZ/T
{00 #2) (00 v2} 0 QSN NEWEW O WEW  LOOZ/BZA
026 43 ¢ OSnN sey ey LOOZ/STE
(0S5t 200 1) (00 528°Z80°L) 0 AaSN SIue G UEW  LOOZBZE
(oo 91} (oo o1} [V ash SIFVeR O e LO02/BLE
00642 508 00 L2508 (] QSN [MUEW YR  LOOZ/LZE
{00 ¥2) (o0 »2} 0 QSN sEUew A WEW  Lo0Z/LZR
00 058'Z8% 00 058 Zav 0 QS SeW O Wew  LOOZ/OZE
(0o 91} (00 04} i} QSN [MUEN O e  LOGZ/BZ/E
00529 ¥61°} 00 529 ¥61°1 0 aSN SYeEN L e V00Z/EZIE
(oo ¥2) (00 #2} [V} QSN SNEN O NEW  LO0Z/EZT
{00 570 SE¥) (00 529'5Y) 0 asn SOueH 0 e  LOOZRZE
(oo 8} (0o @) 0 QSN SUON Qe 1002228
(oase'9L ) {oasee'or ) o QST SEN O MEW {002 ZE
{00 ¥2) {00 ¥2) ] QSN \eyey W Wew LOOZ/LZE
(00 05Z"596) {00 052 596) D OSN KB 01 He  LODZ/OZTE
(00 OF) {00 O¥) 0 asn Swew o ey L00ZNZE
00 00G 015 00 008 019 0 QASN oYW O WEeW  LO0Z/BL/E
(o0 &¥) (oo &v) 0 asn Svew o1 4ew LOOZ/BLE
{00 000 6L2) (oo 0o0 612 0 QSN SIPey OV B L0OZ/MLE
{oosaL) {00 93) [} QSN ISWEW 01 WEW  100ZDILAE
00 006 01 00 006 OZ4 0 QSN SOUBN M ey LOOZ/SLE
{6G 0or'1a1) {og 00¥'L04) 0 asn Sevew o1 e (00 Le
00 S¥Z 00 5¥Z 0 QSN |Eye 0} HEW  LOOZ/YLA
(00529 0L1) (00 618 OLL) 0 QSN Siepey 01 e LDOZ/PLE
(00 vot) (00 ¥O1) 0 QSN [EUeW OB LOOZYLAE
(00 vOL) (00 vOu) 0 asn Seey o WEW  LODZIYLE
{00 91) (oo aL) 0 QSN SOWEN 01 Ve LOOZ/YLE
00 00Z 63 00 00268 0 QSN SIPeW 0) BB 100Z/ELE
00282 00Z82 0 aSN YR O W LOOZ/ELE
00 GZE'LLY 00 S2¢ LLr [V} asn SUep O ey LOOZ/ELR
(00 vt} {00 ¥oL) 0 QSN SUBN Ol B LOOZ/ELE
(00 05) (00 0%) 4] GOSN SER O e LDOZELE
(00 ¥01) {00 ¥01) 0 asn \eWen Oy e LOOZAL/E
o 6L 9 16} 0 QSN SVeN 01 Wepy  LD0ZZLE
{00 5ZT +0S) {00 SZE'rog) v} QSN SAYER o e LOOZZLE
{00 0OL'2Z0Z 1) {00 00y Z0OZ")) 0 osn sewew o wew L0022 LE
(00 ¥iri} (00 »rL) 0 asn syew a xew 1002Z1LE
{00 i) {06 rei) 1] QSN S O XreW 1002721
(00 or) {00 O¥) 0 asn Sewew o e L002ZLE
eGPy Zesrr 0 asn S[UEW AW L00Z/BE
(00 00L 0S5) (00 002'05%) 0 asn Seyey o Bew  Lo0Z/eS
{00 529 5£0) (00 520 920) [+ QSN [aPeN o1 ey LOOZ/EE
(00 Z51) (o0 ZsL) 0 QSN Seen 01 e LOOZ/RE
{oa91) (00 1) 0 QSN NEVEW 0 WeR,  LOOZ/VE
{o0Z5)) (oo 2Zgi} 0 QSN RWEW 01BN LOOZ/S/E
00050 ¥ 00 050'F 0 AShH RIMeW @ WeW 100Z/E
00058 0F 00 056'0C ¢ QSN SIOUEW SLXB  L0OZRR
S¥ GBE S¥ Set 0 QSN KOWEeW A NWEeN  LOOZ/RE
(oo zsy) {00251} 0 QSN SOUEW 01 xR 100ZRE
(00251} {o0251) 0 QSN SIdew o Wew  LOOZ/G/E
AL euTre 0 QSN SIPeW 01 W 100218
©0 000 ¥ 00 00O"Lt 0 OSN [eNew qyew LOOZ/ILE
00 050 5E2 00 050 582 0 QSN DOWEW OV WEW  LOOZ/LE
(00 081} (o0 0oL} 0 QSN SaeW O W (00T
(oo o1} (00 01) 0 asn Qeney o e  \00ZIE
{00 a9t} (00 091) 0 asn Sovew a e LOoZ/Ue
(00 005 12) (00 005°12) 0 asn aeuey o e 100298
Z s s D QSN Se%ep 01 e 1002/
00 00G 3% 00 005" 28Y o QSN BaweN O ey LOOZ/ANE
oo o1} {oa gt} 0 SN SR 01 WeW 1002/9/8
{00 091) {00 091) (1] QSN ROVEWN O WEW | DOZ/STE
(00 091} (00 091) 0 QSN SIVVEN O e LO0ZAR
00 006 662 00 006'66Z 0 asri Neven a e 10025
{00 91} - 100 91) 0 QSN SFEN 0 WUBN  LODZ/ASIE
[ ssoyups wonwoog [ usey | sweus | UORKiIIER( JWEEY [ meqepw) ]
1002 ‘1€ Joquadag
(e)1 su ‘Al VRd ‘4d4-066 WuO4
£9Ss0| PUE SUIES) pazjjeay
€1 wawejng

-.c_ ‘UDIIEPUND 4§ SMOPEDIY



Meadows Foundation, lr’

Realized Gains and Losses
Form 990-PF, Part IV, Lins 1{a)
December 31, 2001

Statement 13

| TradeDate | Assat Description | Shares | Cash Book Cost Galnloss |
4/22001  Mark 0 Markets USD 0 (16 00} (16 00)
422001 Mark to Markets USD a (652,650 00) (652 650 00)
432001 Mark to Markets USD 0 {8 00) (8 00)
/32001  Mark o Markets USD 0 (1428,375 00) (1 429 375 00}
432001 Mark to Markets USD ) 203 2003
4/4/2001  Mark to Markets USD 0 (800} {8 00)
4412001 Mark to Markets USD o 133,075 00 133,075 00
452001 Mark to Markets USD 0 {8 00) (8 00)
4572001 Mark to Markets USD o 178 178
4/5/2001  Mark to Markets USD 0 1,440,400 00 1,440 400 00
4/6/2001  Mark to Markets USD ] (552.00} {552.00)
452001 Mark to Markets USD o (418,700 00) {418 700 00)
472001 Mark to Markets USD 0 (24 00) (24 00)
42001 Mark to Markets USD ) 169 050 00 169 050 00
4/10/2001  Mark to Markets USD 0 376,050 00 376 050 00
4172001 Mark to Markets USD 0 (8 00} (8 00)
411/2001  Mark to Markets USD o 15,750 00 15,750 00
4132001 Mark to Markets USD 0 (48 00) - {48 00)
41312001 Mark to Markats USD o 297 050 00 297 050 00
4116872001  Mark to Markets USD 0 (83 00) (88 00)
4116/2001  Mark to Markets USD o {149,675 00} {149 675 00)
A4M72001  Mark to Markets USD 0 (16 00) (18 00}
411772001 Mark to Markets USD () 169,625 00 189 625 DO
4NA/2001  Mark to Markets USD 0 648 425 00 648,425 00
4192001 Mark to Markets USD a (8 00) (6 00}
4192001  Mark to Markets USD 0 156 200 00 158 200 00
4/20/2001  Mark to Markets USD 0 (18 00) (18 00)
47202001  Mark to Markets USD o {97,400 00) {97,400 0Q)
412372001 Mark to Markets USD 0 (297 600 00) {297 600 00)
42472001 Mark to Markets USD ) (8 00) (8 00)
472472001  Mark to Markats USD 0 (117,250 00) {117,250 00)
42572001 Mark to Markets USD o {8 00} - (8 00}
41252001 Mark to Markets USD 0 193,750 00 - 193 750 00
47262001 Mark to Markets USD ] (24 00) (24 00)
4126/2001  Mark to Markats USD 0 107,750 00 - 107,750 00
472712001 Mark to Markets USD 0 238,500 00 - 238 500 00
473072001 Mark lo Markets USD 0 (55 650 00) {55 650 00)
SM/2001  Mark to Marksts USD 0 (16 00) (16 00)
8512001 Mark to Maskets USD 0 230,650 00 230 650 00
S/2/200%  Marsk to Markets USD 0 (8 00) (8 00
52/2001  Mark to Marksts USD 0 215 - 2015
5/2r2001  Mark o Markets USD 0 (18,025 00) (18 025 00)
5A2001  Mark to Markets USD 0 {8 00) (8 00)
/372001  Mark to Markets USD 0 (210,675 00} (210 875 00)
542001  Mark (o Markets USD 0 (8 00) (8 00)
5/4/2001  Mark tp Marksts USD 0 231,800 00 231,800 00
8712001  Mark to Markets USD 0 (8 00) (8 0Q)
5772001 Mark lo Markets USC 0 {120 675 00) - (120 075 00}
S/7/2001  Mark to Markets USD ] 16 00 18 0
S/8r2001  Mark to Markets USD 0 (8 00) - {800
S/W2001  Mark tp Markets USD 0 1 500 00 1500 00
5//2001  Mark to Markets USD 0 {8 00} (8 00)
5/8/2001  Mark o Markets USD 0 {70 525 00) {70,525 O0)
510/2001  Mark o Markets USD 0 (8 00) - (8 00)
510/2001  Mark 1o Markets USD o 48,125 60 - 45 12500
5/11/2001  Mark to Markets USD 0 (8 00) - (8 00}
51172001 Mark (o Markets USD 0 (112,450 00) - {112 450 00)
5/14/2001  Mark to Markets USD o {8 00) - (8 00)
5/14/2001  Mark to Markats USD 0 1,47500 147500
5/15/2001  Mark to Markets USD 0 (800) - {8 00)
S/S/2001  Mark to Markets USD 0 17 00 - 1700
S/15/2001  Mark io Markets USD 0 52,275 00 - 82,275 00
S/16/2001  Mark to Markets USD 0 (16 00) - (16 00}
&/16/2001  Mark to Markets USD o 368,075 00 368 07500
S/AT7/2001  Mark to Marksts USD o & 00) - (8 00}
S/17/2001 Mark to Markets USD 0 3717500 - 37,175 00
Statement 13
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Meadows Foundation, !,

Statement 13
Realuzed Gains and Losses
Form 990-PF, Part IV, Line 1(a)
December 31, 2001
[ Trave Date | Asset Description | Shares | Cash |  Book Cost Gainloss |
6/1972001 Mark to Markats USO 0 43600 00 - 43600 00
6/1672001  Mark to Markets USD 0 10568 - 10568
Q202001  Mark to Markets USD 0 {8 00} {8 00)
/202001 Mark to Markets USD ] 66 850 00 - 56 650 00
81212001 Mark to Markets USD 0 (8 00} {3 00)
242001 Mark to Markets USD 0 185 175 00 165 175 00
8/22/2001  Mark to Markets USD 0 {24 00) . (24 D0)
/2272001  Mark to Markets USD 0 66 83 68 63
6/22/2001 Mark to Markets USD ) (100 425 00) - (100 425 00)
6252001  Mark 1o Markats USD ¢ {145,825 00} - (145 625 00}
W26/2001 Mark to Markets USD 0 {3 00) - {8 00}
6/26/2001 Mark to Markets USD 0 (34 825 00) - {34 825 00)
G/21/2001  Mark to Markets USD 0 (8 00} - {8 00)
&27/2007  Mark o Markets USD 0 (21 300 00} - (21 300 00)
6/28/2001  Mark to Markets USD o (8 00) - {8 00}
6/20/2001  Mark to Markats USD 0 106,750 00 - 106 750 00
/202001 Mark to Markets USD 0 63 450 00 - 63,450 00
7/2200%  Mark to Markets USD o {8 00} - (800
7/2/2001  Mark to Markets USD o 188,850 00 - 188 850 00
TIN2001  Mark to Markets USD 0 {24 00) - (24 00)
72001 Mark o Markets USD 0 {5,700 00) - (5,700 00)
7702001 Mark to Markets USD 0 3000 . 3000
7/5/2001  Mark o Markets USD 0 (8 00} (3 00)
7/5/2001  Mark to Markets USD ] {294,050 00) . {294 050 00)
TA/2001  Mark o Markets USD o (24 00) {24 00)
7/6/2001  Mark to Markets USD ] (345 825 00) - (245 525 00)
T/A/2001  Mark to Markets USD 0 {18 00} - (18 00}
7/9/2001  Mark to Markets USD o 76,200 00 76 200 00
TIO/2001  Mark to Markets USD 0 (8 00) - (8 00)
771072001 Mark to Markets USD 0 1094 - 10 54
THO2001  Mark o Markets USD 0 (162,725 00) - (162,725 00}
THA2001  Mark to Markets USD 0 (8.00) - (8 00)
TH1/2001  Mark to Markets USD 0 1Hmn . 14 09
71142001 Mark to Markets USD 0 (14,450 00) - {14 450 00)
TH22001  Mark o Markats USD D {8 00} - (8 00)
7M272001  Mark to Markets USD o 328,300 00 - 328,300 00
732001 Mark to Markets USD o {8 00) - (8 00)
732001 Mark {o Markets USD 0 127,300 00 - 127 300 00
7MB/2001  Mark to Markets USD 0 {186 050 00} (189 050 00)
THTR2001  Mark to Markets USD 0 (8 00) - {8 00)
7A7/2001  Mark to Markets USO 0 118,750 00 118 750 0O
7/1872001  Mark to Markets USD 0 (968,350 00) - (98,350 0Q)
7H9/2001  Mark to Markets USD 0 {8 00) - (8 00}
7/18/2001  Mark to Markets USD ] 124,225 00 . 124 225 00
712002001  Mark tp Markets USD 0 (94 800 OO} (94,800 00}
7/23/2001  Mark & Markets USO ] (8 00) - (800)
T/ZA2001  Mark to Markets USD 0 {283,000 O0) {283 000 DO}
772472001 Mark to Markets USD 0 (187,825 00) - {167 825 00)
7125/2001 Mark to Markets USD 0 (8.00) (8 00)
7/25/2001  Mark to Markets USD 0 158 450 00 - 158 450 00
726/2001  Mark to Marksts USD 0 188,000 00 - 168 000 00
712712001 Mark to Marksts USD 0 (8 00) - {8 00)
712712001 Mark to Markats USD 0 40197500 - 49,975 00
73172001 Mark to Markets LISD ] 65 800 00 - 65,800 00
8/1/2001  Mark to Markets USD 0 71,875 00 - 7167500
8212001  Mark to Markets USD 0 {8 00) - {8 00)
/212001 Mark to Marksts USD 0 55,525 00 . 55 525 00
8212001 Mark o Markats USD 0 1912 - 1912
8732001 Mark to Markets USD ) (8 00) - (80G)
732001 Mark to Markats USD 0 (68,375 00) - (68 375 00)
862001  Mark to Markets USD 0 (191,250 00) . {191 250 00)
8772001 Mark to Markets USD ] {18.00) - (16 00)
8/7/2001  Mark to Markets USD 0 54,975 00 - 54,675 00
A2001  Mark o Markets USD 0 (16.00) (18 00)
@B/2001  Mark to Markets USD ] (253,250 00) (253 250 00)
68/9/2001  Mark to Matkets USD 0 (8 00) - (8 00y
Statement 13
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Meadows Foundation, l’

Realzed Gains and Losses
Form 990-PF, Part IV, Line 1{a)

Statement 13

December 31, 2001
| Trace Date | Asset Description | Shares | Cash { BookCost Gainloss |
8/8/2001  Mark to Markefs USD [} 26 500 00 - 26 500 00
8/10/2001  Mark to Markets USD ] {8 00} {8 00)
810/2001  Mark to Markats USD o 3767500 - 3767500
8/13/2001  Mark to Markets USD 0 {8 00} - (3 00)
8132001 Mark to Markets USD i} 15 050 00 . 15,050 00
8/1472001 Mark to Markats USD o (8 00) - {8 00)
8/14/2001  Mark to Markets USD 0 (4 075 00) - {4 075 00)
8152001  Mark to Markets USD 0 (8 00y - (8 00}
8152001 Mark to Markets USD o {131,925 00) (131,925 00)
£/168/2001  Mark to Markets USD 0 (8 00) - {3 00)
&/16/2001 Mark to Markets USD 0 4372500 - 4372500
a17/2001  Mark to Markets USD 0 (32.00) - (3200)
8/17/200%  Mark to Markats USD o (208 125 00) - (208 125 00}
8/20/2001  Mark to Markets USD ] (24 00) - {24 00)
&/20/2001  Mark to Markets USD 0 98 525 DO - 96 525 00
8/21/200%  Mark to Markets USD 0 (184 300 00) - (184 300 00)
B/22/2001  Mark to Markets USD o 103 550 00 - 103 550 0O
/2312001  Mark o Markets USD 0 (84 00) - (64 00)
87232001  Mark 1o Markets USD 0 (31 150 00} - {31 150 00)
&/24/2001  Mark to Markets USD o (8 00) - (800)
8/24/2001  Mark to Markets USD 0 175,175 00 - 175,175 00
812712001 Mark {0 Markets USD 0 (8 00) - (8100)
8/27/2001  Mark to Markets USD 0 (52 125 00) - (52 125 00}
872872001  Mark to Markets USD 0 (16 00) - (16 00)
8/28/2001  Mark to Markets USD 0 (134,950 00) - {134 950 00)
8/23/2001  Mark to Markets USD 0 {89 600 0C) - (89 600 00)
8/30/2001  Mark to Markets USO 0 (8 00) (& 00)
8730/2001 Mark to Markets USD 0 {188 850 00} - {188 850 0Q)
8/31/2001  Mark to Markets USD ] 48 450 00 - 46,450 00
/412001 Mark to Markets USD 0 (16 00) (16 00)
9/4/2001  Mark to Markets USO ] {8 00y (8 00)
9/4/2001  Mark to Markets USD ] (35,550 00} - {35 550 00}
9/5/2001  Mark to Markets USD 0 21 250 00 21 250 00
SB2001  Mark o Markets USD ] {8 00) {8 00)
9/6/2001  Mark to Markets USD o (24 00) - {24 00)
9/8/2001  Mark to Markets USD 0 (24 00) - {24 00)
9872001  Mark to Markets USD 0 5500 5560
9//2001  Mark to Markets USD 0 (14 025 00) - {14 025 00)
/672007 Mark to Markets USD 0 (245 825 00} - (245 625 00)
9/7/2001  Mark to Markets USD 0 (24 00) - (24 00)
9/7/2001  Mark to Markets USD o {24 00} (24 00)
9712001 Mark to Markets USD o {8 00} - {8 00)
W7/2001  Mark o Markets USD o 5179 - 5179
9/7/2001  Mark to Markets USD ] (155.250 00) - {155,250 00)
9712001 Mark to Markets USD 0 (25 200 00) {25 200 00)
9/10/2001  Mark Io Markets USD 0 (48 00) - (48 00)
91072001 Mark to Markets LISD D {240 00} . {240 00}
9/10/2001  Mark to Markets USD 0 (62,250 00) {62,250 DO)
9/10/2001  Mark tp Markets USD 0 (14 100 00) - {14,100 00)
124/2001  MARRIOTT INTL INC KEW COM STK CL A (100) 383087 (3800 12) 3075
6/20/2001  MARSCHOLLEK LAUTEN NON VTG PRF NFV (843) 85,338 38 (108,878 85) (23,540 43}
712472001 MARSCHOLLEK LAUTEN NON VTG FRF NPV {12950 997 562 08 {1518 153 34) {520,591 26)
27732001 MARSH & MC LENNAN CO'S INC {400} 4211059 (24 559 60) 17 550 99
12/7/2001  MARVELL TECH GROUP MARVELL TECH GROUP INC {100} 368987 (1917 84) 177109
61212001 MASSEY ENERGY CORP COM (3 600) 70,683 34 (42 B20 20) 36,683 14
812/2001  MASSEY ENERGY CORP COM {8 300) 183,252 06 {98 724 35) 84527 "
1111/2001 MASSEY ENERGY CORP COM (5,700) 107,887 70 (67,798 65) 40 089 05
2212001  MATSUSHITA ELC IND Y50 (57 000) 1,086 903 12 (1 a74 121 36) (287 218 24)
6/28/2001 MAVERICK TUBE CORP COM (5.700) 92150 52 (133 437 57) (41 287 05)
6/26/2001 MAVERICK TUBE CORP COM {4 100) 67 199 21 (98,370 27) (29171 18)
7/3/2001  MAVERICK TUBE CORP COM {1,700) 27,452 89 (40 398 29) {12,945 40)
7152001 MAVERICK TUBE CORP COM {2.600) 42283 68 (61785 62) (19 501 94)
7/A/2001  MAVERICK TUBE CORP COM {6,900) 103337 84 {179,207 04) {75 B69 20)
T/5/2001  MAVERICK TUBE CORP COM (800) 171312 {20,778 40) {9 065 28)
711072001 MAVERICK TUBE CORP COM (900) 13,634 54 (23375 70) (9,741 18)
2232001 MAXIM INTEGRATED PRODS INC COM {1 150) 62457 29 (63 458 70) (1041 41}
Statement 13
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Meadows Foundation, h’ .

Statement 13
Realized Gains and Losses
Form 990-PF, Part IV, Line 1{a}
December 31, 2001
[ Trade Date | Asagt Descnption ] Shares T — Cash | BookcCost Gainfloss |
4/20/2001  MAXIM INTEGRATED PRODS INC COM (1,030) 51 688 72 {68 505 27) {16 906 55)
B/10/2001  MAXIM INTEGRATED PRCDS INC COM (1,370} 6354231 (93,750 43) {30,208 12)
9/28/2001 MAXIM INTEGRATED PRODS [NC COM 710) 24 20504 {44 BOG 01) (20 500 97)
171172001 MAXIMUS INC COM (13,000) 41051718 (341 743 47) 6877372
10/16/2001  MAXIMUS INC COM {400) 16707 72 (11 855 69) 485203
10/17/2001  MAXIMUS INC COM {500) 20752.95 {15,181 90} 557105
5M8/2001  MAY DEPT STORES CO 7 875 DUE 03-01-2030 BEQ (225 000) 239 582.25 (225,000 00) 14 582.26
315/2001  MAY DEPT STORES CO COM (2.100) 82 238 50 {62,842.50) 19,396 00
¥19/2001  MAY DEPT STORES CQ COM {600) 212922 {17 955 00) 517422
¥20/2001  MAY DEPT STORES CO COM (800) 31,436 31 (23 540 00) 7498 31
452001 MAYTAG CORP COM (900) 29 834 00 {34 591 50) {4 757 50)
2/23/2001  MBIA INC COM {300) 22438 25 (21,411 75) 1,024 50
7TM8/2001  MBIA INC COM (500) 27,797 62 {22 021 30) 5768 32
9/17/2001  MBIA INC COM (5 500) 279 300 47 (208,892 80) 70 407 67
2/23/2001 MBNA CORP COM {1 800) 58,480 04 {62 784 72) (4 304 83)
29/2001  MC DONALDS CORP COM {1 800) 53,260 22 (73078 20) (19817 98)
2/23/2001  MC DONALDS CORP COM {3 100) 9321388 {127 011 58) {33,797 68)
12/4/2001  MC DONALDS CORP COM (1,500) 40 055 41 (62,220 80} (22,175 29)
330/2001  MCALPINE (A) ORD 25P {101 571) 449,857 00 {253 £54 13) 196,202.87
10/24/2001 MCCLATCHY COCLA (200} 850971 (5 678 76} 283085
11/8/2001 MCCLATCHY COCL A {100) 4194 86 (2,836 38) 1355 48
11/20/2001 MCCLATCHY COCL A {100) 421385 (2 830 38) 1374 47
11/24/2001 MCCLATCHY COCL A {200) 8,449 55 (5,678 76) 277079
11/26/2001 MCCLATCHY COCL A {(100) 4234385 (2 839 38) 1,385 47
11/28/2001 MCCLATCHY COCL A {100) 425176 {2 839 38) 141238
11/29/2001 MCCLATCHY COCL A (100) 4,28185 {2 839 38) 1,442.47
2/9/2001  MCDATACORPCLA (853) 27,047 44 {14 361 38) 13,588 06
9/11/2001 MCDATA CORP CL A m 2110 (38 03) {17 83)
127712001 MCDATACORP CLB (150) 413536 (2,847 42) 1287 04
120472001  MCGRAW HILL COMPANIES INC COM (100} 571380 (5,662 23) 5147
S/25/2001 MCLEQDUSA INC {13,800) 620079 (195 407 20) (189 197 41)
9/26/2001 MCLEODUSA INC (9 300) 323164 (140,081 25) (138 848 61)
/212001 MCLEQDUSA INC (2,000) 558 38 (30,125 00) {29,566 62)
9/28/2001  MCLEODUSA INC {1 100) 560 98 {18,568 75) (18 007 77}
122042001 MEDIAONE GROUP INC PREM INC EXCHANGEABLESECS (10.200) 27743073 {442,635 00) (165 204 27}
12/21/2001 MEDIAONE GROUP INC PREM INC EXCHANGEABLESECS {9 800) 266,943 08 (362 067 14) {65,124 06)
10/26/200% MEDICINES COMPANY COM (1,250} 871220 {18 350 00} (7,537 80)
11/28/2001 MEDICINES COMPANY COM (1370) 13,792 56 {17,837 20} {4,044 84)
2232001 MEDIMMUNE INC COM (830) 35 688 81 (8784 17) 26 904 54
&/29/2001  MEDIMMUNE INC COM (580) 28,738 10 (5 926 68) 20812 44
8512001  MEDIMMUNE INC COM {4 290) 145,078 10 {47 377 50} 97 699 60
21172001  MEDTRONIC INC COM (520) 27 79364 (17,579 25) 10,214 29
2/ZA2001 MEDTRONIC INC COM {1,860) 50,318 58 (62 879 83) 2743395
711172001 MEDTRONIC {NC COM (1 200) 58,880 47 {43,810 08) 15 270 41
8/1/2001  MEDTRONIC INC COM (570} 26 532 61 {19,269 58} 7.263 05
7130/2001  MEITO SANGYO CO Y50 (1 000) 12,902 39 (9 950 23) 295208
10/232001  MEITO SANGYQ CO Y50 {22 000} 25213507 {198 883 59} 5347108
2/232001 MELLON FINL CORP COM (1 350) 62,758 40 (48373 17) 16386 23
31/2001  MELLON FINL CORP COM {850} 29 885 40 {22 539 03) 7.328 37
9/25/2001 MELLON FINL CORP COM (800} 24 091 18 (29,145 00) (4 153 84)
3f26/200%  MEN 5 WEARHOUSE INC COMMOM {10,400} 240 670 54 (298 799 74} (58 128 90)
¥27/2001 MEN S WEARMDUSE INC COMMOM (3.200) 72,775 49 {82 732.56) (19 957 07)
/172001 MENTOR GRAPHICS CORP COM (3 500} 99 226 09 (95,307 42) 918 67
6/4/2001 MENTOR GRAPHICS CORP COM (2 800) 72.101 51 (70 226 52) 1,874 99
6272001 MENTOR GRAPHICS CORP COM (2,300} 80,017 99 (70654 01} 958388
6/13/2001 MENTOR GRAPHICS CORP COM {4 700) 119144 78 {113 476 48) 5668 30
6132001  MENTOR GRAPHICS CORP COM (3 100} 8104368 (78 240 28) 2,803 41
6/14/2001 MENTOR GRAPHICS CORP COM (3 900) 96,420 38 (89,924 01) 6458 37
8152001  MENTOR GRAPHICS CORP COM (2 600} 6334038 (55 554 32) 3,785 58
112672001  MERCK & CO INC COM (500) 41,254 87 {13015 00) 28,239 87
21172007  MERCK & CO INC COM (1,000} 83,147 22 {28 030 60) ST 2
2232001  MERCK & CO INC COM (3 050) 2385 184 12 (79,391 50) 156 792 62
BI2001  MERCK & CO INC COM {440) 32058 70 {11453 20) 21 503 50
5/31/2001 MERCK & CO INC COM {180) 13,085 56 {4 685 40) 8 400 16
6/29/2001 MERCK & CO INC COM {450} 2607353 (11 71353) 17 360 63
11/15/2001 MERCK & CO INC COM (60) 201366 (1 561 80) 235188
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12772001 MERCK & COQ INC COM {10} 684 17 (260 30} 40387
10/29/2001 MERCURY COMPUTER SY$ INC COM (2,000} 100 696 64 (73,074 59) 27 62205
217372001 MERRILL LYNCH & CO INC COM {1,550) 94 810 33 (78 957 50} 1535283
2/232001  METLIFE INC COM ISIN USS9156R1088 {1.200) 38,334 78 {29,557 00) (3.262.22)
12/4/2001 METRO AG ORD NPV (406} 1377635 (14 357 62) (581 27)
1252001 METRO AG ORD NPV (100} 354281 (3589 41) (46 BD)
12/5/2001 METRO AG GRD NPV {400) 14,178 85 (14 445 22) {266 37)
12/8/2001 METRO AG ORD NPV {200) 7,164 17 7 23721) (73 04)
7/10/2001  METROMEDIA FIBER NETWORK INC CL A (6 300} 10,009 19 (74 812 50) (64 T1331)
7/10/2001 METROMEDIA FIBER NETWORK INC CL A (1,100} 1,783 69 {13062 50) (11278 81)
7/11/2001 METROMEDIA FIBER NETWORK INC CL A (700} 1,008 96 (8 262 50) (7.263 54)
7/11/2001 METROMEDIA FIBER NETWORK INC CL A {4 800) 7 448 47 {58,200 00) {50 753 53)
711212001  METROMEDIA FIBER NETWORK INC CL A (1 500} 2,189 92 {18 187 50} (15,997 58)
TN2/2001 METROMEDIA FIBER NETWORK INC CL A (4,700) 874709 (50 038 31) {43 289 22)
71132001 METROMEDIA FIBER NETWORK INC CL A {6 300) 882852 (B4 462.26) (55 633 74)
12/19/2001 MFB NORTHN INSTL FDS EQTY INDEX  PORTFOUIO Ci 0 1725498 17 - 1725486 17
12/19/2001 MFB NORTHN INSTL FDS EQTY INDEX  PORTFOLIO CI 0 §103 41 - 9193 41
272001 MFC BLACKROCK STRATEGIC TERM TR INC (100,000} 938 478 71 (740 230 50) 108 248 21
/52001 MFC BLACKROCK STRATEGIC TERM TR INC (19 400) 1B7 058 24 {145,876 00) 4118224
7/6/2001  MFC BLACKROCK STRATEGIC TERM TR INC {7,800) 75,208 98 {58 762 00) 16 446 98
T/R2001  MFC BLACKROCK STRATEGIC TERM TR INC (32,700) 31488201 (242 470 50) 72511 51
7M0/2001  MFC BLACKROCK STRATEGIC TERM TR INC {43 300) 9727248 {321,773 98) 05 408 48
11132001 MFC BLACKROCK STRATEGIC TERM TR INC (40 000) 388 21500 (302,744 82) 85,470 18
11114/2001 MFC BLACKROCK STRATEGIC TERM TR INC (23,400} 227,264 89 {178 380 18) 48 884 71
11/21/2001 MFC BLACKROCK STRATEGIC TERM TR INC (15.000) 145256 83 {113 587 15) 31 269 48
1912001  MFC MFS GOVT MKTS INC TR SHBEN INT (3 300} 21644 28 {21 350 01) 594 25
V19/2001  MFC MFS GOVT MKTS INC TR SH BEN INT (50 000) 33588375 (323 614 38) 12,249 39
42002001 MFC MFS GOVT MKTS INC TR SH BEN INT (57,000} 385,449 58 (367 545 92) 17 903 66
V212001 MFC MFS GOVT MKTS INC TR SH BEN INT (35 000) 236,333 07 (224 700 00) 11,633 07
BAV2001 MFC MFS GOVT MKTS INC TR SH BEN INT {12.800) 84 574 68 {80 B92.00) 3,68268
81472001 MFC MFS GOVT MKTS INC TR SH BEN INT (30 000) 200 378 28 {180 843 50) 9534 78
8152001 MFC MFS GOVT MKTS INC TR $H BEN INT (33,600) 224 188 48 (211 683 20) 1249028
W52001 MFC MFS GOVT MKTS INC TR SH BEN INT {42 500) 284,447 21 (256 703 45) 2774376
21212001 MFC TEMPLETCN GLOBAL INC FD INC COM (20 000) 132,845 54 (119 443 75) 1340179
5302001 MFC TEMPLETON GLOBAL INC FD INC COM {10 000) 63,038 88 {59,125 00) 391388
THN7/2001  MFC TEMPLETON GLOBAL INC FD INC COM (14 100) 87 17032 {83 368 25) 3,304 07
12/29/2000 MFO TIFF INTL EQTY FD 0 407 391 54 - 407,301 54
12/29/2000 MFO TIFF INTL EQTY FD 0 (407,391 54} - (407,391 54}
/52001  MFO TIFF INTL EQTY FD (452 044) 4 500,000 00 {4,554 603 22) (54 603 22)
1/31/2001  MFO TIFF INTL EQTY FD o 2494321 - 24 943 21
111/2001  MGIC INVT CORP WI$ COM {1,500) 78822 13 {38 969 15) (7.047 02)
792001 MGIC INVT CORP WIS COM {1 500) 108,172.05 (85 987 85) 27 184 20
812001 MGIC INVT CORP WIS COM {4 500) 109,201 45 (85,101 00} 24100 45
816/2001  MGIC INVT CORP WIS COM (1,500) 109 046 78 (86033 70) 2391308
W2/2001  MGIC INVT CORP WIS COM {4 500) 106,238 65 {87,899 10) 18 337 55
S/17/2001  MGIC INVT CORP WIS COM (1,500} 04,439 25 (88,147 T0) 629155
10/1/72001  MGIC INVT CORP WIS COM {500} 3181869 {20,424 00) 2.194 &)
1206/2001  MGIC INVT CORP WIS COM {1,500) 86 050 32 (88.272,00) (2 221 88}
12/7/2001  MGIC INVT CORP WIS COM {3.500) 197,210 01 {207 284 50) {10 084 49)
12/10/2001 MGIC INVT CORP WIS COM (5 000) 276,826 28 {302 994 85} (26 169 69)
2/23/2001  MICRON TECH INC COM {850} 31,581 40 {38,309 76) {6 718 38)
2232001 MICROSOFT CORP COM {12,160) 689 207 02 (713028 12} (23729 10)
8/2/2001  MICROSOFT CORP COM {1,360) 89,983 43 (95 740 44) {5 766 01)
8222001 MICROSOFT CORP COM (1 310) 80 2614 02 (92,229 24) (11968 22)
10/10/2001  MICROSOFT CORP COM 700) 3847071 (55,060 87) {16,610 16}
12/5/2001  MICROSOFT CORP COM (1 350) 1207 45 {115 076 00) (23 778 61)
1211172001  MICROSOFT CORP COM {1,200 80 853 30 {113,585 35) (32 712 05)
11/30/2001  MID ATLC MED SVCS INC COM (4 400) 83,538 24 (38 537 17) 50,001 07
172001 MID ST TR VI SER 6 CL A1 7 34 AST BACKEDNT DUE 07-01 (3 158) 3,158 14 {3157 65) 049
4/2/2001  MID ST TR V1 SER 8 CL A1 7 34 AST BACKEDNT DUE 07-01 (2.844) 2,643 60 (2643 19) 041
7212001 MID ST TR VI SER 8 CLA1 7 34 AST BACKEDNT DUE 07-01 (3,502 353219 {3591 54) 05
8/7/2001  MID ST TR VI SER 6 CL A1 7 34 AST BACKEDNT DUE 0701 (186 971) 170,617 41 {166 945 15) 367226
21232001 MILLENNIUM PHARMACEUTICALS INC COM (540) 18 030 71 {9,585 00) 6 445 71
53172001 MILLENNIUM PHARMACEUTICALS INC COM (520) 20,149 32 (9 230 00) 10919 32
8/1/2001  MILLENNIUM PHARMACEUTICALS INC COM {1.520) 47,057 83 {26 930 00) 20,077 63
21242001 ~ MILLIPORE CORP COM (200) 10 287 65 (11 737 00) {1 449 35)
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Y2001 MILLIPORE CORP COM (770) 40 162.77 {43 296 83) {3,134 06)
232001 MIRANT CORP COM {770) 19 856 13 (19 681 20) 21493
4132001 MIRANT CORP COM () 029 {0 28) 001
41852001 MIRANT CORP COM () 034 {0 28) 008
472712001  MIRANT CORP COM {2.290) 89 201 91 (84,118 B3) 2508308
52472001  MIRANT CORP COM {2.140) 92,234 13 (54 698 40) 3753573
7/14/2001 MIRANT CORP COM (1.885) B4 505 74 {48 156 49) 18 2490 25
82001 MIRANT CORP COM {405) 1271252 (9950 85) 276167
11/1/2001  MIRANT CORP COM (4 025) 86 359 86 {118 340 48) {19 980 82}
117212001 MIRANT CORP COM {1 050) 2429618 (26 838 00) (2541 82)
1211772001 MIRANT CORP COM (2.480) 3372965 (62,877 60} {29,147 05}
472001 MITSUBISHI HVY IND Y50 (6 000) 21 367 57 (18 705 73) 2 66184
V2172001  MITSUBISH] HYY IND Y50 {6 000} 20,854 97 {18705 73 2,153 24
2212001 MITSUBISHI HVY IND Y50 (7.000) 25216 04 (21,823 35) 33935
232001  MITSUBISHI HVY IND Y50 (7,000} 24,528 00 {21,823 35) 270465
2612001 MITSUBISHI HVY IND Y50 {6,000) 22088 88 {18 705 73) 336115
2752001 MITSUBISHI HVY IND Y50 {4 00Q) 15,299 23 {12 470 49) 282874
518/2001  MITSUBISHI HVY IND Y50 {5,000} 2095913 (15,588 1) 537102
52372001 MITSUBISHI HVY IND Y50 (5 000} 24,922 66 (18 705 73) 621693
5/31/2001 MOEBEL WALTHER AG ORD NPV {10 DOO) 170 860 58 (160 180 29) 10700 27
7/18/2001 MONSANTO CO NEW COM (1 500) 50 640 11 {30 009 00) 20,640 11
711912001 MONSANTO CO NEW COM {2.500) 8432293 (50 000 0G) 3432293
72372001 MONSANTO CO NEW COM (1,000) 33,580 27 (20 000 00) 1358027
TR42001  MONSANTO CO NEW COM {1 500) 48 324 05 (30,000 00) 19324 05
T125/2001  MONSANTO CO NEW COM (1 500) 51,317 78 (30 000 00} 2131778
7126/2001  MONSANTO CO NEW COM {1,500) 50 458 31 (36,088 35) 14 360 08
73172001 MONSANTO CO NEW COM (3,500} 120 940 56 (85 887 10} 35,053 48
2232001 MORGAN STANLEY DEAN WITTER & CO COM NEW ISIN # {2.300) 153,056 86 (163 202.73) {9 245 87)
4/1772001 MORGAN STANLEY DEAN WITTER DISCOVER & COMEDI (325,000} 336 67T 25 {324,077 00) 12 800 25
212372001 MOTOROLA INC COM (2,530) 40,567 19 (68 883 83) (26 318 74)
2026/2001  MOTOROLA (NC COM (800} 12,607 57 (30 827 79) {18,020 22}
1211172001  MOTOROLA INC COM {1,670) 2792063 (63 935 50) (36 014 87)
12/20/2001 MOTOROLA INC COM (3 150} 47,519 31 {85,571 51) (38 052 20)

432001  MOTOROLA INC NT 7 825 DUE 11-15-2010 BEO {80,000) 78152 80 (79,762 40) (3,609 60)
45,2001 MOTOROLA INC NT 7 825 DUE 11-15-2010 BEO {75 000) 70 383 50 (74777 25) (4 383 75)
4/6/2001  MOTOROLA [NC NT 7 825 DUE 11-15-2010 BEQ {70,000} 64,933 40 (69,792 10) {4 854 70)
111872001 MTG CAP FDG INC SER 1998-MC2 CLA-1 6 325 MTG P-1 {1,380) 1,379 95 {1,318 81) 6334
2720/2001 MTG CAP FDG INC SER 1538-MC2 CLA-1 6 325 MTG P-1 {1430 1,438 82 (137087 6595
416/2001  MTG CAP FDG INC SER 1998-MC2 CLA-1 6 325 MTG P-T {1,875 187524 (178917 8607
4/19/2001  MTG CAP FOG INC SER 1988-MC2 CLA-1 @ 325 MTG P-1 {1 505) 1,505 42 {1 4368 32) 6910
5/18/2001 MTG CAP FDG INC SER 1998-MC2 CLA-1 6325 MTG P-T (1610) 1,610 40 (1,536 49) 730
573072001 MTG CAP FDG INC SER 1998-MC2CLA-1 6325 MTGP-1  (181,253) 193 683 79 (182,475 08) 112137
@/20/2001 MTG CAP FDG INC SER 1988-MC2 CLA-1 6325 MTG P-1 (1,478) 147801 (141017) 6784
82001 MUENCHEN RUECKVERS SUB RIGHTS FRACTION LINE {n 14375 (155 89) {1214)
$11/2001 MUENCHENER RUECKVE NPV(REGD) (2 089) 527,408 04 (660 751 02) (133 342 98}
B/13/2001 MUENCHENER RUECKVE NPV(REGD) (900) 2817114 (271 174 19) (63,003 05)
4/17/2001 MURPHY OfL CORP COM (3,500) 274,708 93 {198 775 85) 76 023 08
V152001  NABORS IND INC COM (7.300) 401 799 03 (299 004 18) 102,704 87
V20/2001  NABORS IND INC COM {800) 5187426 (44 907 12) 6967 14
11/1/2001  NANKAI PLYWOOD CO JPY50 {2.000) 5,951 88 (17 828 34) (11 874 48)
11/22/2001  NANKA) PLYWOOD CO JPY50 {1 000) 2958 08 @e131n {5955 11)
F15/2001  NATIONAL-OILWELL INC COM (4 600) 170 355 89 (137,728 52) 32638 37
8/28/2001 NATIONAL-OILWELL INC COM {6,200} 171,874 38 {194 074 51} (22 200 13)
6/20/2001  NATIONAL-OILWELL INC COM (3 100) 83,893 11 {112,336 25) (28 443 14)
W1972001  NATIONAL-OILWELL INC COM (22,500) 290 096 2% (422 84250} (132,748 21)
2/23/2001 NATL CY CORP COM {1 300) 34,305 85 (29 084 25) 522160
2232001 NATL SEMICONDUCTOR CORP COM (200) 4,570 84 (13 772.50) {9 201 66)
2212001 NATL SEMICONDUCTOR CORP COM (1,000) 26,158 12 {68 882.50) (42.706 38)
S/3/2001  NAVISTAR INTL CORP NEW COM (3 054) 82,180 39 {80,712 54} 146745
A30/2001  NEC CORP Y50 {2 000) 3267589 {57 406 13) (24 730 14)
46/2001  NEC CORP Y50 {1000) 16 042,87 (28,703 07) {12 860 20)
6/20/2001 NEC CORP Y50 {48 000) 685 §10 81 (848,282 87) (182,672 08)
2232001 NETWORK APPIIANCE INC DEL (440) 15014 49 {8752 21) 8 262.28
41212001  NETWORK APPLIANCE INC DEL (4 150) 64 541 13 (123,274 15) (58,723 02)
117212001  NETWORKS ASS0C INC COM STK (810) 15,895 00 {13,120 28) 257482
8/1/2001  NEW FOCUS INC COM STK {800} 790013 {24 550 00) (16 649 87)
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6/472001 NEW FOCUS INC COM STK (700) 6 B0244 (26 843 75) {20 041 31)
&/5/2001  NEW FOCUS INC COM STK (300) 281590 {11393 64) {8 573 74)
8/5/2001  NEW FOCUS INC COM STK (800) 7,34 55 (27 749 12) {20414 57)
B/6/2001  NEW FOCUS INC COM STK (500) 4,76204 {17 343 20} {12581 18)
6/7/2001  NEW FOCUS INC COM STK {300} 289241 {10 405 92) (T71351)
&/8/2061  NEW FOCUS ING COM STK (200) 159994 {6,937 28) {5 337 34)
2072001 NEWELL RUBBERMAID INC COM {500) 1382753 (10 712 85) 311468
22172001 NEWELL RUBBERMAID ING COM {1,400) 38,057 47 {30 289 26) 5 768 21
222/2001  NEWELL RUBBERMAID INC COM {1 300) 33,409 53 (28 312 13) 5097 40
22372001  NEWELL RUBBERMAID INGC COM (600) 15290 48 {13,238 94) 2060 54
12/4/2001 NEWELL RUBBERMAID INC COM {300) 771274 {6619 47) 115327

@11572001 NEWPORT CORP COM {9 100) 221 250 02 {313,048 48) {92 696 44)
BM152001 NEWPORT CORP COM {1,700) 44,547 01 {49,578 47) {5 431 45)
52172001  NEXTEL COMMUNICATIONS INC CL A COM STK {1,800 31,11895 {25 974 00) 514485
12/19r2001 NEXTEL COMMUNICATIONS INC CL A COM STK {8.135) 54,515 04 (104,964 58) {40,445 64)
91172001  NH HOTELES EUR2 (39 876) 42107777 {508 056 31) (86 978 54)
9M¥2001 NH HOTELES EUR2 {82,309) 676.295 73 {1,002 287 75) (325,992 02)
8152001 NICHICON CORP JPY50 {2.000) 2517979 {42,848 52) {17 666 73)
1271272001  NICHICON CORP JPY50 (2.000) 22694 07 (43,952.41) (21258 34)
22172001 NIKKO CORDIAL CORPORATION Y50 {66 000) 45T 17240 (405 568 21) 51,606 10
2/22/2001  NIKKO CORDIAL CORPORATION Y50 {81,000) 556 889 41 (638 221 27) (81 531 86)
&/8/2001  NIKON CORP JPY50 (2,000) 22 455 B9 {73 663 28) {51 207 57
B/11/2001  NIKON CORP JPYS50 (1,000) 10 975 67 {36 831 63) {25,855 96)
7/9/2001  NIKON CORP JPY50 {3 000) 2370305 {110 494 B3} {68,791 84)
8/3/2001  NiKON CORP JPYS0 {3,000} 281938 11 (110,494 89) {81 558 78)
811372001 NIKON CORP JPY50 (2,000) 25417 45 {110 484 89) {85,077 44)
11/16/2001  NIKON CORP JPY50 {3 000) 26 004 30 (110 494 89) {84 490 59)
112172001 NIKON CORP JPYS50 {1 000) B 25208 (36 831 83) (28 579 57)
3/5/2001  NIPPON SHEET GLASS Y50 {4,000) 37,447 14 {40 834 57) (3,387 43)
32001  NIPPON SHEET GLASS Y50 {2,000) 19,550 75 (20 417 29) (866 54)
3W2001  NIPPON SHEETY GLASS Y50 (1 000) 10,417 12 (10 208 64) 208 43
182001  NIPPON TELATEL CP JPYS0000 {57) 381,831 04 (519,181 52) (157 360 48)
6/20/2001 NIPPON TELATEL CP JPY50000 (121 674 708 95 (858 468 78) {183 671 83)
10/17/2001  NISOURCE INC COM (1,385) 32810 04 {36 308 33) (3 488 39)
111672001  NISSAN MOTOR CO Y50 {4 000) 21,185 24 (16,057 47) 512777
1/17/2001  NISSAN MOTOR CO Y50 (4,000) 21,601 08 (18 057 47) 5 543 61
1/18/2001  NISSAN MOTOR CO Y50 (1,000) 5585 49 (4014 37) 1,571 12
122001 NISSAN MOTOR CO Y50 {5 000) 3,615 09 (20,071 84) 1354325
31272001 MISSAN MOTOR CO Y50 (2 000) 13,281 45 {8 028 74) 52527
/2672001 NISSAN MOTOR €O Y50 {3.000) 20,393 47 (12043 11) 8350 36
A2m2001  NISSAN MOTOR CO Y50 {4 000) 267310 {18,057 48) 10 673 82
4372001 NISSAN MOTOR CO Y50 (4 000) 27,145 8@ (16 057 47) 14088 39
47412001 NISSAN MOTOR CO Y50 {3,000) 20,337 84 (12 78107) 7 556 77
4/6/2001  NISSAN MOTOR CO Y50 {3 000) 20,208 52 (12,781 07) 752745
410/2001  NISSAN MOTOR €Q Y50 (2,000) 13214 49 {8 520 71) 469378
S712001  NISSAN MOTOR CO Y50 {3 000) 21,287 12 (1278107) 8,506 05
502001 NISSAN MOTOR CO Y50 (3000) 20275 28 {1278107) 7494 21
5M10/2001  NISSAN MOTOR CO Y50 {3 000) 20059 54 {12.78107) 7 278 47
514/2001 NISSAN MOTOR CO Y50 (3,000) 20,191 82 (1278107 741055
SMS2001  NISSAN MOTOR CO Y50 (1,000) 867277 {4 260 38) 241241
22372001 NISSIN CO JPYS0 {500} 21,230 39 {10531 73) 10 636 66
2282001 NISSIN CO JPYSD (2.000) 84 88T 49 (42126 91) 42 760 58
5/30/2001 NOBLE AFFILIATES INC COM {4 000) 160 819 83 (171 151 76) (10,531 93)
12/20/2000  NOKIA OY. EURD 08 2,000 (B2 474 95) 101 045 43 18,570 48
1212172000 NOKIA OY.J EURC 08 (2,000} 82,474 95 {101,045 43) (18,570 48)
12/21/2000 NOKIA OYJ EURO 08 200 {8 380 17) 10 104 54 172437
1212472000 NOKIA OYJ EURO 06 (200} 8380 17 (10 104 54) (4 724 37)
272001 NOKIA OYJ EURG 08 {20,400} 846939 38 {322,021 88) 32491770
7/26/2001  NOKIA OY.J EURO 08 (400) 7,748 41 {20 209 09) {12 480 63)
8132001  NOKIA OY.J EURC 06 {1,400) 2654859 (70 731 80) (43783 21)
/1472001  NCKiA OY. EUROQ 08 {600) 1185472 {30,313 63) {18 458 91)
10/17/2001  NORDSTROM INC COM (3,900) 5¢ 778 78 (87 772.64) (T 953 88)
10/1872001 NORDSTROM INC COM {6 800) 102,387 57 (116 801 42) (14 41385)
10/26/2001  NORDSTROM INC COM {20 900) 312,927 32 (372788 09) {59 640 77)
2ZU201  NORFOLK SOUTHN CORP COM {1 500) 26,444 11 {40 894 51} {14,452 40}
472472001 NORFOLK SOUTHN CORP COM (3,000} 47,458 41 {48 696 41) (1 238 00)
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522001 NORSK HYDRO AS NOK20 (300) 1300154 (11,475 20} 1556 34
5162001  NORSK HYDRO AS NOK20 (B00) 24 564 95 (22.950 40) 181455
2001  NORSK HYDRO AS NOK20 {300} 12397 28 (11 425 20} 92208
5/25/2001 NORSK HYDRO AS NOK20 (800} 33,285 08 (30 600 53) 268453
6172001  NORSK HYDRO AS NOK20 (400) 18 798 25 {15300 27) 145798
6//2001  NORSK HYDRO AS NOK20 {700y 29000 74 (206 775 48) 222528
68/15/2001 NORSK HYDRO AS NOK20 (500) 21,331 97 {19 125 33) 2,206 84
8/22/2001 NORSK HYDRO AS NOK20 £500) 21,654 34 {19125 33) 25690
6292001  NORSK HYDRO AS NOK20 (400} 16 970 B4 (15300 27 167967
B8/10/2001 NORSK HYDRO AS NOK20 (300) 1273150 (11 475 20) 1,256 30
8/16/2001 NORSK HYDRO AS NOK20 (100} 427570 (382507 45063
1/5/2001  NORTEL NETWORKS CORP NEW COM (4,300) 142 683 42 {45 452 67) 97230715
2232001 NORTEL NETWORKS CORP NEW COM {4 930) 85 339 568 {52,918 73) 4241983
420/2001  NORTEL NETWORKS CORP NEW COM {10 340) 173,887 92 (287 092 38) {113 394 45)
B/26/2001  NGORTEL NETWGORKS CORP NEW COM (600) 318241 (8 183 36) (5 010 95)
9/27/2001 NORTEL NETWORKS CORP NEW COM (900) 457348 {12 290 04) (7 716 58)
92712001 NORTEL NETWORKS CORP NEW COM {700) 3590 88 (9.558 92) {5,968 04)
912712001 NORTEL NETWORKS CORP NEW COM (2 100) 1061010 (28,933 06) (18 322.98)
9/28/2001 NORTEL NETWORKS CORP NEW COM {1 200} 8 432 98 (16 655 09) (10,222.13)
10/10/2001 NORTEL NETWORKS CORP NEW COM {300} 161982 (4.091 80) (2 471 98)
101172001 NORTEL NETWORKS CORP NEW COM {5 100) 28210 18 (78 061 50) (49 751 M)
10/12/2001 NORTEL NETWORKS CORP NEW COM (4,800} 27,505 95 (54 602.66) {27 098 71)
11152001 NORTEL NETWORKS CORP NEW COM (2 400) 1871544 {19,552 95) {r7T 51)
11182001 NORTEL NETWORKS CORP NEW COM (1 700) 1341204 (13,814 41) {402 37)
111672001 NORTEL NETWORKS CORP NEW COM {(100) 774 97 (843 23} {68 29)
1116/2001 NORTEL NETWORKS CORP NEW COM (900) 7154 76 {7,589 0N (434 31)
1119/2001 NORTEL NETWORKS CORP NEW COM {3,300) 27 451 11 (25,300 4B) 2,150 85
11/118/2001 NORTEL NETWQRKS CORP NEW COM (200) 1,583 04 (1,493 74) 90 20
172212001 NORTEL NETWORKS CP COM NPV (700) 27,078 37 (43905 77) (16,827 40)
17ZY2001 NORTEL NETWORKS CP COM NPV {1,800} 7379578 (119 172.79) {45317 01)
2Z¥2001 NORTHN TR CORP COM (250} 17 290 65 {21 250 00) (3 359 25)
TA/2001 NORTHN TR CORP COM {850) 5382185 (72,250 00) (18 428 35)
2Z¥2001  NORTHROP GRUMMAN CORP (HLDG CO) (50) 4 6680 24 (3,252.84) 1407 50
10/4/2001  NORTHROP GRUMMAN CORP (HLDG CO) (50) 5310 82 (3 252 85) 2057 97
8/10/2001  NOVARTIS AG CHFD S{REGD) (812) 32,089 27 {30,000 30) 2,088 37
8NM7/2001  ROVARTIS AG CHFD 50(REGD) (867} 34,281 67 {31810 16) 247151
YXVZI1  NOVARTIS AG CHF20(REGD) (8} 12378 28 (10 526 63) 185185
IIW2001  NOVARTIS AG CHF2HREGD) (24) 3741378 {31579 89) 5833489
2232001 NOVELLUS SYS INC COM (10 140) 42077163 (411 656 51) 811512
12712001 NOVELLUS SYS INC COM (100) 4 244 85 (2,978 14) 1368 11
11122001 NRG ENERGY INC COM STK 1,700) 29,816 02 (27 604 80} 2213482
12/4/2001 NRG ENERGY INC COM STK (2,435) 38830 71 {39 65505) (1024 34)
1182001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - 58 118 58 58,118 58
1182001 NTGI COM MONTHLY AGGREGATE BD INDEX FD [ - 1302178 1302178
2114/2001  NTGI COM MONTHLY AGGREGATE BD INDEX FD ] - (78,882.07) {78 B82.0T)
21412001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - 46 217 42 48 217 42
314/2001  NTG! COM MONTHLY AGGREGATE BD INDEX FD 4] - 2331185 23,311 65
31472001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - 456133 456123
4132001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 4] - 56,250 55 56,250 55
411372001 NTGI COM MONTHLY AGGREGATE BO INDEX FD 0 - 20,248 80 26 248 80
51472001 NTGI COM MONTHLY AGGREGATE BO INDEX FD ] - 1823271 1823278
42001 NTG) COM MONTHLY AGGREGATE BD INDEX FD 0 - 37 656 52 37 658 52
81472001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - 1567893 1567893
61472001 NTGI COM MONTHLY AGGREGATE BOD INDEX FD 0 - 5211543 5211543
7122001 NTGI COM MONTHLY AGGREGATE BD INDEX FD {441,439) 4 400 000 00 (4235123 23) 164,876 77
716/2001  NTGt COM MONTHLY AGGREGATE BD INDEX FD 0 - 5788590 57 985 90
8142001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - 5,400 34 8,403 84
Q1472001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - 33343 56 33,343 58
9/17/2001  NTGI COM MONTHLY AGGREGATE BD INDEX FD 1] - 354918 28 354 916 28
972001  NTGI COM MONTHLY AGGREGATE BD INDEX FD ] - 61,114 08 6111408
101152001 NTGI COM MONTHLY AGGREGATE BD INDEX FD ] - 887,957 83 88795783
10152001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - 133153 00 133,153 00
AS2001  NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - 333342 3833 42
111572001 NTGI COM MONTHLY AGGREGATE 8D INDEX FD 0 - 143 53508 18353508
1211472001 NTGI COM MONTHLY AGGREGATE BD INDEX FD o - (3,597 32) (3597 32)
12142001 NTGI COM MONTHLY AGGREGATE BD INDEX FD 0 - B4 856 23 84 558 23
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Meadows Foundation, In’

Realized Gains and Losses
Form 330-PF, Part IV, Line 1(a)
December 31, 2001

. Statement 13

{ Tade Date | Assat Description | Shares [ Cash [ Book Cost GanfLoss |
11/26/2001 NTT DOCOMO NPV (2) 2787768 (81018 42) (53 140 76)
11/30/2001  NTT DOCOMO NPV @ 39,064 58 {121 527 82) (82,463 04)
1211272001 NTT DOCOMO NPV 2 24 853 55 {81,018 42) {55 164 87}
12M14/2001  NTT DOCOMO NPV (4) 45,933 79 (162,036 83) (116,103 04)
6202001 O/SEAS UNION BK SGD1 (203,504) 1057,892.09 (429,733 99) 628 155 10
2232001 OCCIDENTAL PETE CORP COM (1 900) 45,245 48 {50 378 43) (513297
4/30/2001 OCCIDENTAL PETE CORP COM {4 100) 124 317 068 {104,885 91} 1983177
22272001 OCEAN ENERGY INC DELAWARE {3 300) 63,555 87 (55,268 75) 8,289 12
UZ¥201  OCEAN ENERGY INC DELAWARE {2.200) 4237058 (14,400 75) 27 969 83
2232001 OFFICE DEPOT INC COM {3 000) 2702909 (33 367 50) (6 338 41)

9/572001  OFFICE DEPOT INC COM (3 700) 5161327 (33 862.08) 17,751 18
10/%/2001  OFFICE DEPOT INC COM {5.500) 76,447 44 (44 584 65) 31782 49
9/4/2001  OUIVETTI SPA EUR1 (17 400} 23,879 52 (52 703 62) (28,724 10)
@11/2001 OLIVETTI SPA EURY (400} 43528 {1211 58) {776 30)
SH22001 OLIVETTI SPA EURY {11,800} 11,813 27 (35 741 54) (3928 21
8/21/2001  OLIVETTI SPA EUR1 {14 800) 14 059 20 {44,828 a7) (30,769 08)
o28/2001  OLIVETT! SPA EUR1 {20 500) 20014 21 (82 487 29) {42 473 08)
10/¥200t  OLIVETT! SPA EURT (16,000} 15,500 18 (49 191 54) (13 691 36)
612001 OLIVETTI SPA NEW GV BD{S/R §/3101) (81 000) 685 52 - 645 52
6/2001  OLIVETTI SPA NEW EUR1 (SR 8301 )SHW (81 000) 531 26 - 53128
207372001 OM GROUP INC {300) 14 801 50 {15 197 04) {385 54)
2242001 OMNICOM GROUP INC COM (550) 49 485 35 (28,020 50) 23 444 85
6/25/2001 QMNICOM GROUP INC COM {1 490) 123,188 09 (89,431 90) 3375719
2872001  ONESTEEL NPV (317N 1,583 87 {1,858 26} {264 59)
212312001 QRACLE CORP COM (7 220) 158 227 52 (70,008 73) 83.218 79
27262001 ORACLE CORP COM {3.200) 7126802 (31 028 80) 40 239 22
31372001 QORACLE CORP COM (1 200} 18,899 37 (11 635 80) 720357
4/20/2001 ORACLE CORP COM (2 140) 42,711 05 (20,750 51) 21 960 54
12/11/2001 ORACLE CORP COM {1 080} 16,523 44 (10 472.22) 8,051 22
SA7/2001  ORIENT-EXPRESS HOTELS COM (2,700) 38 602.76 (51,300 00) {12,697 24)
8/17/2001 ORIENT-EXPRESS HOTELS COM {2 300} 33118389 {43 700 60) {10581 11}
92001 ORIENT-EXPRESS HOTELS COM (1,700) 24 57267 (38,383 60) {11 790 93)
9/18/2001 ORIENT-EXPRESS HOTELS COM {1.800) 23,201 48 (31,253 78) {8 052 30}
9/19/2001 ORIENT-EXPRESS HOTELS COM (3 200} 37976 64 (74 808 62) (38,931 98)
X1¥2001 OXFORD HLTH PLANS INC COM (11 300 305,351 98 (387 097 88) (81 745 90)
Q1772001 OXFORD HLTH PLANS INC COM {2.500) 70,114 16 (85 641 25) 417291
10/16/2001 OXFORD HLTH PLANS INC COM (4 000) 104,545 31 (108,281 75) {1 736 44)
10/1772001 OXFORD HLTH PLANS INC COM {4 000) 101 183 01 {108 828 40) (5635 39)
1043072001 OXFORD HLTH PLANS INC COM {1 000} 22,880 3 {28,710 00) {3107
1112001  PAC SUNWEAR CAL INC COM (2.000) 85 609 49 (53128 11) 32,481 38
11272001  PAC SUNWEAR CAL INC COM {1 606) 40,198 48 (25 733 28) X0 465 18
1/23/2001 PAC SUNWEAR CAL INC COM (4 700) 138 589 19 8774571 68,843 48
22001 PAC SUNWEAR CAL INC COM (4 000) 118 584 11 (48,841 60) 67 942.51
411172001  PAC SUNWEAR CAL INC COM {5 300) 140,844 92 (108,379 98) 32484 54
41112001 PAC SUNWEAR CAL INC COM {6 700) 17712888 (153 282.50) 23854 18
ST2001  PAC SUNWEAR CAL INC COM (11 100) 150 82399 {200,072.30) (49 248 31)
SIB/2001 PAC SUNWEAR CAL INC COM {10 500} 140,880 15 {182,503 19) (41 643 04)
71202001 PALL CORP COM (2 100) 50 289 11 (47,838 50) 2,650 81
116/2001  PALM INC COM STK ISINS USB8988421074 {4 050) 107 785.68 (8571577} 204992
21232001 PALM INC COM STK ISIN® US6088421074 {550) 12,718 32 {32 401 68) (18 683 34)
22712001 PALM INC COM STK ISIN# USE065421074 (800) 16,904 47 (47,129 88) (3025 21)
2/28/2001  PALM INC COM STK ISINS USE968421074 {600) 11 205 90 (35 347 26) (24 137 38)
7118/2001  PARKER DRILLING CO COM (15 700) 7143259 {101,354 49) {29 921 90)
91772001 PARKER DRILLING CO COM {8,600) 25028 99 {42,807 B2} {17 575 63)
9/11A/2001  PARKER DRILLING CO COM {1 400) 4085783 (5 037 98) {4,180 15)
9/10/2001 PARKER ORILLING CO COM (8 100) 1862145 {39,187 35) (20 565 8O)
9/20/2001 PARKER DRILLING CO COM {6 700) 17,176 21 {41820 73) (24 844 52)
9/2172001 PARKER DRILLING CO COM {23 200) 54,580 79 (145310 01) (80729 22)
1162008 PARTNERRE HLDG LTD COM STK {1 000} 48,697 37 {51 622 50) {2,825 13}
11772001 PARTNERRE HLDG L.TD COM STK (1,000) 48515 18 (51.622.50) (3,107 32)
11182001 PARTNERRE HLOG LTD COM STK {1 000) 49 039 08 (51622 50) (2583 44)
1/19/2001 PARTNERRE HLDG LTD COM STK {1 000} 50,306 92 {51 622.50) {131558)
1/22r2001  PARTNERRE HLDG LTD COM STK {500} 2584793 (25811 25) 35 es
5272001 PARTNERRE HLDG LTD COM STK {500} 24 452 58 (25,811 25} (1 348 67)
522001 PARTNERRE HLDG LTD COM STK {1 0O0) 4831078 (51 822.50) (2711 74)
S20r2001  PARTNERRE HLDG LTD COM STK {1 000) 54 029 29 {51,622 50) 2,408 79
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Statement 13
Realized Gains and Losses
Form 930-PF, Part §V, Line 1(a)
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{ Trade Oate | Asaset Description | Shares | Cash | _ Book Cosat GalnlLoss
/172001  PARTNERRE HLDG LTD COM STK {1 000) 53199 32 (51 622 50) 157882
6/4/2001 PARTNERRE HLDG LTD COM STK {1 000} 53,463 19 (51 622 50) 1 B840 69
/1272001 PARTNERRE HLDG LTD COM STK (1,500) 83 280 97 {77 433 75) 5,847 22
TNY2001 PARTNERRE HLDG LTD COM STX {2.000) 104 148 12 (103 245 G0} |01 12
71232001  PARTNERRE HLDG LTD COM STK {500) 2524225 (25,811 25) (569 00)
7/24/2001 PARTNERRE HLDG LTD COM STK (3.000) 152,306 41 (126 254 25) 2805218
726/2001  PARTNERRE HLOG LTD COM STK {1,500) 75.205 69 (548 894 70) 16,310 99
713042001  PARTNERRE HLDG LTD COM STK {1,000} 50 984 69 (37,435 00) 1352969
&2/2001  PARTNERRE HLDG L.TD COM STK (500) 2531540 (18 717 50} 8 597 90
862001 PARTNERRE HLDG LTD COM STK {500) 25 204 25 {21 487 50) 37875
8/7/2001 PARTNERRE HLDG LTD COM STK (500} 2570289 (21 467 50) 423539
&/8/2001 PARTNERRE HLDG LTD COM 5TK (1.000) 5141068 {42,835 00) 847568
B8/10/2001 PARTNERRE HLDG LTD COM $TK {500} 25,752 99 {21 457 50} 4 28549
82872001 PARTNERRE HLDG LTD COM STK (1 500) 7428371 {65 284 80) 911891
6/28/2001 PATTERSON-UTI ENERGY INC COM (3 500) 66620 27 (7061302) (3 992.75)
6/28/2001 PATTERSON-UTI ENERGY INC COM (8,600) 124,952 57 {183 734 78} (38,781 81}
2232001  PAYCHEX INC COM (450) 19096 24 {10,181 00) 891524
2232001  PAYCHEX INC COM {800} 33,848 87 (18,099 56) 15 849 31
62672001  PAYCHEX INC COM {1 600) 80 381 0a {34 111 55) 26 27043
9772001  PECHINEY EUR15 26'A (300) 14,052.30 (15071 13) {1018 83)
101212001 PECHINEY EUR15 25 A {300} 12,388 87 {15071 13) {2 702 48)
10/19/2001 PECHINEY EUR15 25'A° {1 500) 63 531 o4 (75 255 63) {11823 88)
10/26/2001 PECHINEY EUR15 25°'A’ {500} 2178544 {25118 54} {3,333 10)
2/2372001 PENNEY J C CO INC COM (2.800} 38,890 89 (158,753 06} {117 862.31)
1272012001 PENTON MEDIA INC COM (28,500) 172,689 22 (512,770 96) (338,781 74)
Y26/2001  PEPSI BOTTUNG GROUP INC COM STK (SIN  US71340910 (2 200) 88,017 12 (50,600 00) A5 41712
3/28/2001  PEPSI BOTTLING GROUP INC COM STK ISIN UST1340910 {500) 19,381 80 {11 500 00) 7,801 60
4/17/12001  PEPSI BOTTLING GROUP INC COM STK ISIN  US71340910 (500) 19,350 60 (11,500 00) 7.850 60
10/8/2001 PEPSI BOTTUNG GROUP INC COM STKISIN US71340910 (200) 9685101 {4 500 00} 5051 01
10/15/2001  PEPSI BOTTLING GROUP INC COM STKISIN US71340910 (300) 14 354 52 (6 900 00) 7 454 52
10/22/2001  PEPSI BOTTLING GROUP INC COM STKISIN  US71340910 (800) 28,979 03 {13,800 00) 1517803
11972001 PEPSI BOTTLING GROUP INC GTD SR NT 7 DUE03-01-202 {45 D00} 408,834 85 (40,238 29) 8598 36
10/31/2001  PEPS) BOTTUNG GROUP ING GTD SR NT 7 DUED3-01-202 (305,000} 331857 00 {274 534 35} 57 12261
201001 PEPSICO INC COM (1,300} 50 969 72 (41 757 43) 1821229
22172001  PEPSICO iNC COM (2,400) 113,933 31 (93574 T4) 20,358 57
21232001 PEPSICO INC COM {1 600} 7353354 {82.860 96) 1067258
10/172001  PEPSICO INC COM {900} 43,988 03 (34,315 65) 9,670 38
10/272001  PEPSICO INC COM {1 600) 7873913 (81005 64) 1773353
10/1072001  PEPSICO INC COM (2,100} 104 41313 {80 089 85) 2434328
121472001  PEPSICO INC COM {1.100) 5312822 {43.216 91) 291131
10/22/2001 PEREGRINE SYS INC COM {1,730} 2210987 (27.774 80) (5 664 93)
1212872001 PERICOM SEMICONDUCTOR CORP COM {3,100} 42,085 59 (58,265 00) {14,189 41)
12/26/2001  PERICOM SEMICONDUCTOR CORP COM {3,200) 43358 54 (59813 18) (18 454 64)
12/27/2001 PERICOM SEMICONDUCTOR CORP COM (5.400) 7230358 (99 209 438) (28 805 90)
122112001 PERICOM SEMICONDUCTOR CORP COM {1 900) 25,753 64 (35 088 25) (9 334 81)
122112001 PERICOM SEMICONDUCTOR CORP COM (4 400) 58,540 92 (81,085 40) {22,554 48)
12/28/2001  PERICOM SEMICONDUCTOR CORP COM {3.100) 4192004 (55214 72) {13,204 68)
12/28/2001 PERICOM SEMICONDUCTOR CORP COM {4 300) 58,780 11 (75,626 58) (16,846 47
422001  PERKINELMER INC COM (3,300) 201,739 42 (172 507 50) 29 23192
4/24/2001 PERKINELMER INC COM (1 700} 105 851 55 (88 887 50) 16 984 05
4724/20071 PERKINELMER INC COM (2.000) 123 48588 (104 550 00) 18 945 B8
172672001 PEUGECQOT SA EURS (100) 25,502.29 (21,407 28) 417501
1/26/2001  PEUGEOT SA EURe {100} 25453 42 {21 407 28} 4048 14
1292001 PEUGEOT SA EURS (400) 99,577 T4 (85,629 13) 13 948 81
2212001  PEUGEOT SA EURS (400} 103 030 46 (85 629 13} 1740123
20/2001  PEUGEOT SA EURS (300) 75622 64 (64 221 85) 11 400 89
Z152001 PEUGEQT SA EURS (200) 50.277 09 (42,314 57) 7 482 52
2/02007  PFIZER INC COM (260) 11897 00 (1 759 01) 983799
212372001 PFIZER INC COM (11,070) 492.268 47 (74,893 16) 4173731
10/15/2001 PFIZER INC COM (920) 28,187 92 (8,224 18) 3106374
11152001 PFIZER INC COM (90) 3,853 08 (608 89) 324418
2972001 PGA E CORP COM {1.800) 231922 (33 564 38) {10 745 18}
27292001 PGS& E CORP COM (190) 2589 61 (3585 13) (995 52)
8/1/2001  PG& E CORP COM (80) ap337 {1,132 15) (238 78)
911872001 PGA& E CORP COM (3 485) 51,243 75 (57,755 19) (6 506 44)
5/20/2001 PG& E CORP COM (345} 6,189 74 {7 039 59) (849 35)
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[ Trade Date | Assat Description [ Shares [ Cash | BookCost GamlLoss |
9/27/2001 PGA E CORP COM {2.815) 3977231 {42 601 85} {2 229 14
2232001 PHARMACILA CORP COM {1.250} 61,172 495 (58 512 60) 4 660 35
8172001  PHARMACIA CORP COM {a10} 2713213 (27 578 15) (446 02)
822001  PHARMACIA CORP COM (440) 19527 11 {19892 44) {365 33)
8/2001 PHARMACIA CORP COM {420} 18 461 19 (10 498 14) (1036 95}
8/6/2001 PHARMACIA CORP COM (340) 14 969 39 {15,960 71) (991 32)
8712001 PHARMACIA CORP COM (8mo) 29 940 03 (28 159 11) 1,780 92
8872000 PHARMACIA CORP COM {260) 11601 82 (9,999 99) 1,601 33
882001 PHARMACIA CORP COM (640) 28,293 07 (24 815 37) A677 70
81072001  PHARMACLA CORP COM {430) 19,130 83 {18 533 45) 259238
ana2001  PHARMACIA CORP COM {180) 8516 38 (7 307 69} 1208 87
10/17/2001 PHARMACLA CORP COM {1 180) 4921875 {45,954 02) 3,264 73
1072372001  PHARMACIA CORP COM (1,400) 53,791 80 (60 907 30) (7 115 50)
1172872001 PHARMACLA CORP COM (8,500) 38242264 (380 968 60} 1 456 04
121202001 PHARMACIA CORP COM (2 000) 86,733 80 (87,454 90) 721 00)
2/Z3/2001  PHELPS DODGE CORP CAP (250) 10,822.13 {1315582) {2333 49)
7/120/2001  PHELPS DODGE CORP CAP (870) 2752038 (35 257 08) (7 727 70)
2920017 PHILIP MORRIS COS INC COM {2.300) 110 092.03 {92, 713.00) 1737903
2/23/2001 PHILIP MORRIS COS INC COM (3,800) 18382203 {153 178 00) 30 444 03
872842001 PHILIP MORRIS COS INC COM £100) 4,728 84 {4,031 00} 707 B4
12/4/2001  PHILIP MORRIS COS INC COM (1.900) 88,395 87 (88 439 88) 1958 19
2112000 PHILIPS ELEC{KON) EURO 20 5 7459 (274 7323 25) 127,885 12 (148 838 13}
&/21/2000 PHILIPS ELEC{KON) EURO 20 (5 749) 27473325 {134 814 79) 135,968 48
82212000 PHILIPS ELECKON) EURD 20 1 (33 85) 1802 (17 83)
2270000 PHILIPS ELEC{KON) EURD 20 (1) 32385 {18 88) 16 97
10/8/2000 PHILIPS ELEC(KON) EURO 20 {5 800) 234 789 58 (138 355 76) 95923 82
10/8/2000 PHILIPS ELEC(KON) EURO 20 5,800 (234 289 58) 131,254 34 (103 035 24)
122000 PHILIPS ELEC(KON) EURS 20 {5,150) 197 906 12 (120 768 18) 113798
10/232000 PHILIPS ELEC(KON) EURO 20 5,150 (197 906 12) 114 569 47 (83 334 85)
1072472000 PHILIPS ELEC(KON)Y EURO 20 (5 150) 206,027 55 (119017 03) B7 010 52
1072472000 PHIUPS ELEC{KON) EURD 20 5,150 {208 027 55) 112,818 34 (93,209 21)
12/8/2000 PHILIPS ELEC{KON) EURG 20 {38,130) 1,437 42812 (842 477 7B} 594,950 38
1282000 PHILIPS ELEC{KON) EURD 20 36 130 (1437428 12) 768,980 82 (838 437 50)
27232001 PHILLIPS PETRO CO COM (300) 16 523 44 {13 20297 3320 47
6/20/2001 PIN-PRINTEMPS-REDO EUR4 (3,362 506,129 30 (727,883 07) (221,753 71N
6/20/200% PIN-PRINTEMPS-REDO EUR4 {4,012) 802,885 57 {838,830 07) (235,944 50)
9/26/2001 PIONEER NAT RES COCOM STK {8 900) 116 851 95 {198 200 51) {81 548 56}
21232001 PITNEY BOWES INC COM (400) 1388753 {21 OB7 84) {7 180 31)
4/20/2001 PITNEY BOWES INC COM [2,500) 94 02238 (131,211 47) (37 189 11)

1/412001  PK PL ENTMT CORP COM {38,200) 380 719 00 (384 2895 84) (3570 84)
A20/2001  PLANTRONICS INC NEW COM (8 600) 13831534 (398 371 10) (260 055 76)
&8/15/2001 PLEXUS CORP COM {7 500) 108 274 45 (268,793 25) (72,518 80)
711172001 PLEXUS CORP COM {4,800} 126,392.74 {158,528 64) {32 135 50}
TH22001  PLEXUS CORP COM {2,700) 78 150 89 {82.202.83) (8 051 94)
7182001 PLEXUS CORP COM {1700} 47428 41 (41 506 p6) 583145
912172001 PLEXUS CORP COM {11,800) 287 408 91 (364 857 69) (77 248 78)
12/7/2001  PMC SIERRA INC COM {189 4964 23 (1 894 39} 3069 84
12132001 PMC SIERRA INC COM {1820) 44,835 68 (21,847 34) 22888 32
2232001  PNC FINANCIAL SERVICES GROUP COM STK {850) 58 384 55 (49 332 30) 905225
A1/2001  PNC FINANCIAL SERVICES GROUP COM 5TK (400) 271803 (23 215 20) 450283
1772001 POLYCOM INC COM {3 800) 94 849 39 (58,270 34) 4137905
9182001  POLYCOM INC COM (5.100) 124235 42 (78,204 93) 48 030 49
S/19/2001 POLYCOM INC COM (3 400) 83 654 20 {52,138 62} 3151758

27112001 PORTUGAL TCOM SGPS EUR1(REGD) (1 400) 15 158 30 (17,703 69) (2 547 39)
2/8/2001 PORTUGAL TCOM SGPS EUR1(REGD) (1,500) 16,162.98 {18 968 24) {2 BO5 28)

2/5/2001 PORTUGAL TCOM SGPS EUR1(REGD) (1 000} 10,718 54 (12 845 49) (1 926 §5)

292001 PORTUGAL TCOM SGPS EURT{REGD) {1 100) 11,193 32 {13 910 O4) (2716 72)
2/42/2001 PORTUGAL TCOM SGPS EUR1(REGD) {1,000) 10,335 50 (12,645 49) (2 309 99}
2122001  PORTUGAL TCOM SGPS EUR1{REGD) {1,100) 1137738 (13910 04) (2 532 66)

12001 PORTUGAL TCOM SGPS EUR1(REGD) (900) 8,573 55 (11 380 94) {2 807 38}
2/2x2001 PPGIND INC COM (800) 28,213 02 (32 465 15) (325213)
27232001 PPL CORP COM ISIN US89351T1080 (275) 12.404 83 {12 370 87) 339
524/2001 PPL CORP COCM ISIN USE89351T1060 (815) 37,526 04 {27 865 78) 9 860 26
6/21/2001 PPL CORP COM ISIN LiS68351T1060 {525) 27 96D 58 (23817 12) 434344
101872001 PPL CORP COM ISIN US69351T1060 {1 540) 52 604 64 (80 209 14) {7 604 50)
12682001 PPL CORP COM ISIN USB8351T 1080 {1,200} 41,062 74 (41 549 63) {486 94)
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(Trade Date | Aszet Description | Shares | Cash | BookCost Gainloss |
21232001 PRAXAIR INC COM (400) 16 731 44 (20 574 23) (3,84279)
316/2001 PRECISION DRILLING CORP COM STK {5 500 202,757 88 {169 760 32) 32 988 58
31622001  PRECISION DRILLING CORP COM STK {3 600) 130,351 65 (111211 92) 19,139 73
31972001 PRECISION DRILLING CORP COM STK (2.400) 89,102.30 (75785 12) 13 307 18

1722001 PREMIER FARNELL ORD GBPO 05 {58,433) 382,948 44 {354 554 69) (11 568 25)
1/4/2001 PREMIER FARNELL ORD GBPO 05 {46 769) 311,277 30 {308 667 28) 261002
17872001 PREMIER FARNELL ORD GBPD 05 (11 664) 77,485 10 {74 487 69) 2598 01
4/1v2001 PREMIER FARNELL ORD GBPO 05 {11887 5751007 (77 561 ¢8) {20 050 11)
4/18/2001 PREMIER FARNELL ORD GBPU 05 (11687) 57214 12 (T79241N) {20 710 85)
4/20r2001  PREMIER FARNELL ORD GBPD 05 (15,064) 75 555 81 {100,418 81) (24,852 00)
2232001  PRICE T ROWE GROUP INC COM {100) 3,48138 {4,725 00) {1 24362)
5M/2001  PRICE T ROWE GROUP INC COM (500} 17 45391 (23 625 00) (6 171 09}
10/17/2001 PRICE T ROWE GROUP INC COM {1 000) 28 899 03 {49 125 00) (11,225 97)
272001 PROCTER & GAMBLE CO COM {100} 742875 {9.255 75) {1831 00)
2//2003 PROCTER & GAMBLE CO COM (1 200) 90,236 99 {111 117 00) {20 880 04)
272372001  PROCTER & GAMBLE CO COM {2.000) 149 679 00 {185 128 68) (35 440 68)
4/5/2001  PROCTER & GAMBLE CO COM (1 700) 101,992 87 {155 755 78) {53,761 91)
&/28/2001 PROCTER & GAMBLE CO COM (169) 7498 74 {9 061 58) (1562 84}
12472001 PROCTER & GAMBLE CO COM (800} 60,688 37 (72,492 84) {11 804 27)
2272001 PROGRESSIVE CORP OH COM (150) 14,288 52 {11 165 25) 317327
5/15/2001 PROGRESSIVE CORP CH COM {300) 35,310 77 (22.330 50) 12,980 27
772001  PROGRESSIVE CORP OH COM {250) 33 154 59 (18 6048 75) 14 545 B4
2232001  PROSIEBENSAT1 MEDI NPV PRF (5 740) 145,707 09 (212,721 96) (67014 87)
226/2001  PROSIEBENSAT1 MED! NPV PRF (5 740) 150 837 77 {212.721 96) {62,084 19)
2/2712001 PROSIEBENSAT1 MEDI NPV PRF {11 480) 304,536 19 (425,443 91) (120 807 72)
2272001  PROSIEBENSAT1 MEDI NPV PRF (3.808) 101 388 84 {139,225 41) (37838 77)
2/282001 PROSIEBENSAT1 MEDI NPV PRF (792) 21,225 49 (28,608 27) {7,582.78)
2001  PROSIEBENSAT1 MED! NPV PRF (5 887) 167 455 15 (247 02 78) (70 561 63)
62001 PROSIEBENSAT1 MEDI NPV PRF {14,899) 382,248 91 (542 546 72) {160 697 81)
3712001 PROSIEBENSAT1 MEDI NPV PRF (8,088) 15112079 (205,557 11) (54 436 32)
1/25/2001  PROVIDIAN FINL CORP COM (500) 20,876 90 (23735 28) 614162
173072001 PROVIDIAN FINL CORP COM (1 000} 53448 74 (47 470 55) 10873 19
/312001  PROVIDIAN FINL CORP COM (500} 29,047 23 (2373527 531108
21112001  PROVIDIAN FINL CORP COM {2 000) 115,308 75 {83 893 40) 3141335
2232001  PROVIDIAN FINL CORP COM (650} 32.394 91 (28,218 19) 417672
822001 PROVIDIAN MASTER TR AST BKD CTF SER  2000-1 CLA  (250,000) 270,175 78 {264,482.89) 5,712.89
22372001 PUB SERVICE ENTERPRISE GROUP INC COM (530) 23,308 82 {21 152.88) 215574
4242001 PUB SERVICE ENTERPRISE GROUP INC COM {1,510 89,537 25 (60,265 78) 0271 49
71072001 PUB SERVICE ENTERPRISE GROUP INC COM (1 680) 84 274 61 (67 683 80) 18 500 81
11142001 PUB SERVICE ENTERPRISE GROUP INC COM (1,535) 81,761 11 {81227 93) 533 18
51872001  PUBLIGROUPE AG CHFI{REGD) (34) 13767 90 {28,741 13) (12973 23)
5252001 PUBLIGROUPE AG CHF10(REGD) (29) 1222832 (20 803 75) {8,575 43)
6/172001  PUBLIGROUPE AG CHF1{REGD) {28} 10,393 78 {18 401 38} {8 007 60}
&/15/2001 PUBLIGROUPE AG CHF1{REGD) (28) 10,271 58 (19057 11) {B 785 55)
7/6/2001  PUBLIGROUPE AG CHF 10(REGD) {#1) 13,661 04 (3212297 {18,461 93)
11722001 PUBLIGROUPE AG CHF10{REGD) (70) 1048554 (55 228 42) {44 740 88)
11/8/2001  PUBLIGROUPE AG CHF 10{REGD) @ 612,88 (3 155 80) {254292)
11272001  PVTPL GDR ASUSTEK COMPUTER INC ISIN  USD4848R 1 {800) 2,404 38 {11 040 00} {8 635 82)
2172001  PVTPL GDR ASUSTEK COMPUTER INC ISIN  USO4B48R1: {2 300) 10,810 00 {42 320 00} (31510 00)
2(12/2001 PVTPL GDR ASUSTEK COMPUTER INC ISIN  USD484BR1 {1 809) 867876 (33 285 60) (24,605 64)
211412001  PVTPL GDR ASUSTEK COMPUTER INC ISIN  USO4548R1: {4,600) 23559 82 {84 840 00) {81080 18)
2/15/2001 PVTPL GDR ASUSTEK COMPUTER INC ISIN  US04648R1: {2.500) 13,300 00 {48 000 00) (32,700 00)
218/2001  PVTPL GDR ASUSTEK COMPUTER INC ISIN  USCM548RY  (1688) 8,11520 (31 059 20 {21 944 DD)
2272001 PVTPL GDR ASUSTEK COMPUTER INC ISIN  USO4848R 11 {3 700 1848150 {68 080 00) {49 588 50)
7/0/2001  PVTPL GDR ASUSTEK COMPUTER INC ISIN  US04848R 1 {2 500) 10,975 00 {46 000 00) (35 025 00)
10/19/2001 PVTPL NORTEL NETWORKS CORP NEW GTD SR NTCON {3 000) 2,504 85 {3,000 00) (485 15)
10/19/2001 PVTPL NORTEL NETWORKS CORP NEW GTD SR NTCOR (11,000} 918115 {11 000 00) {1818 85)
1072272001  PVTPL NORTEL NETWORKS CORP NEW GTD SR NTCOM {8 000) 6813 40 {8,000 00) {1 381 60)
&/28/2001 QLOGIC CORP COM (950) 53378 71 (55535 13) (2 158 42)
2/23/2001 QUALCOMM INC COM (500) 30 BZT 12 (8,788 45) 22028 67
22612001 QUALCOMM INC COM {1,300) 78 484 88 (24 826 50) 53658 38
10/4/2001  QUALCOMM INC COM {1.150) 50713 30 {42,990 46) 771884
10/5/2001  QUALCOMM INC COM (2.410) 94 380 68 {178,567 10) {84 186 22)
10/12/2001  QUALCOMM INC COM (1 665) 7952 3 {116 90% 97} (37 381 74)
IB2001  QUANTA SVCS INC COM {8,500} 175063 85 (169,821 70) 5142 15
482001 QUANTA SVCS INC COM (8 BOO) 145 335 68 (188 829 59} {43 482 61)
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4/26/2001 QUANTA SVCS INC COM (18,500) 426 309 48 (469,725 05) {43415 55)
812001 QUESTAR CORP COM {135) 323449 {3 060 48) 17401
121972001 QUESTAR CORP COM {2 560) 63853 48 {58 035 71) 581777
71172001 QUIKSILVER INC COM {1 600) 19,211 88 (41,013 00) {180132)
TM22001  QUIKSILVER INC COM (4,600) 103,617 51 (104 934 48) (1316 87)
7132001 QUIKSILVER INC COM (2 000) 44,598 51 {45 687 60) (1,091 08)
7/16/2001  QUIKSILVER INC COM (5 100) 113,456 93 (121,587 63) {8 130 70)
7116872001 QUIKSILVER INC COM {3 100) 68,538 55 (7332219} {4 382 80)
7/20/200t1  QUIKSILVER INC COM (s00) 13187 85 (15 141 74) {1,953 89)
7232001 QUIKSILVER INC COM {t 200} 26 347 15 (30 437 28) (4 090 13)
2232001  QWEST COMMUNICATIONS INTL ING COM {1 575) 55,208 38 {46 343 18) & 385 20
72001 QWEST COMMUNICATIONS INTL INC COM (1 420) 41270 21 {41324 39} (554 18)
8722001  QWEST COMMUNICATIONS INTL INC COM (2 845) 65 908 18 (B4 187 12) {18 278 53)
BAT/2001  QWEST COMMUNICATIONS INTL INC COM {700) 18 227 82 {22,009 06} {5,781 44)
S/28/20017  QWEST COMMUNICATIONS INTL INC COM (4 125) 87,516 15 (157 127 93) (89611 78)
2272001  RADIOSHACK CORP COM {500) 19,574 34 {20 389 40) {825 08)
6/11/2001 RAS EURD® {87,200} 806 787 55 (747 719 78) 59 067 77
/132001 RASEURCSB (30 547) 441,800 61 (439 801 23) 219928
11/2872001 RAYTHEON CO COM NEW {1.210) 3987065 (67,131 35) (27.451 709
2232001  RELIANT ENERGY INC COM {650) 27 19508 {26 937 56) 25753
M2ZV2001 RELIANT ENERGY INC COM (2 055) 7972229 {85 184 13) (5441 84)
8112001  RELIANT ENERGY INC COM {405) 12.793 52 {15978 25) (3184 73)
9/18/2001 RELIANT ENERGY INC COM (285) 8.210 34 (11338 17) (3127 33)
10/10/2001 RELJANT ENERGY INC COM {935) 371020 {38 489 93) (12 787 84)
11/42001 RELIANT ENERGY INC COM {1.240) 34 460 30 (41,342 82) (6 882.52)
12472001  RELIANT ENERGY INC COM (2.370) 50138 24 {66 588 81) {7859 57)
§/1/2001  RELIANT RES INC COM (128) 427755 (3,780 00} 497 55
8/12/2001 REMEC INC COM {50,800) 414 006 19 (589 875 82) (175,669 683)
10/9/2001 RENAISSANCE RE HLDGS LTD COM (1 600) 155,743 92 {73,302 24) 82,441 88
10/22r2001 REMNAISSANCE RE HLDGS LTD COM {500) 49 048 36 (22 025 00) 2702338
10/2372001  RENAISSANCE RE HLDGS LTD COM {200} 19885 94 (8 810 00) 10,675 04
10242001 RENAISSANCE RE HLDGS LTD COM {600) 58 59253 {24,830 00) 34 96253
1072472001 RENAISSANCE RE HLDGS LTD COM {500) 4953768 {21,850 00) 2768769
91172001  RENAULT(REGIE NTL EUR3 81 {9,253) 354,237 78 (473 818 35) (119,580 59)
9/1272001  RENAULT(REGIE NTL EUR3 81 (7 934) 2B4417T 51 (372,991 41) (108 573 90)
872001 REXAM ORD GBX64 285714 (99,300} 450080 T3 (388 641 22) 70 418 51
9M0/2004  RF MICRO DEVICES INC COM {1.200) 2674828 (29 831 52) {3,062 26)
52372001 RHODLA EUR1S (11,078) 134,352.91 {161 835 79) (27 282.88)
524/2001 RHODIA EUR1S (3 449) 4138070 (50 332.41) (8 951 71)
5252001 RHODIA EUR1S (19,038) 223,528 49 (277,827 93) (54,295 44)
S/28/2001 RHODIA EURI1S {0 488) 79,714 28 {54 881 58) (17 9687 28)
5/20/2001 RHODIA EUR15 (33,568) 403,981 05 {480 083 05) (88,082.00)
5/29/2001  RHODIA EUR1S (4,700) 56,177 44 {68 873 70) (12.698 26}
5/30/2001 RHODIA EUR1S {14 542) 172,555 87 {209,138 02) (36,582.15)
&1/2001  RHODIA EUR1S {10,950) 127,454 38 {143 817 67) {16 163 81)
572001  RHODIA EUR1S (8,300) 74,49268 (78 075 45) (3,582 79)
111472001 RICHEMONT (CIE "A" CHF 1§ (BR) EQUITY (o 357223 (4,205 89) (833 66)
2/20/2001  RIVERSTONE NETWORKS INC COM (800} 10 699 64 (9 800 00) 1009 64
222001  RIVERSTONE NETWORKS (NC COM (1) 1135 (8 10) 325
10/30/2001 RIVERSTONE NETWORKS INC COM {13,600) 148,455 37 (183,571 57) (15,116 20}
1220/2001  RIVERSTONE NETWORKS INC COM {14 800) 225 487 58 {200,360 58) 25107 02
1212112001 RIVERSTONE NETWORKS INC COM (3 000) 48 088 39 (34,927 23) 13181 18
2232001  ROCKWELL AUTOMATION (550} 25032 41 {20 084 83) 4,047 58
12110/2001 ROCKWELL AUTOMATION {1,800) 27 144 99 (25 354 92) 2,390 07
216/2001  ROHM & HAAS CO COM {1 700} €0 367 19 (47 233 81) 1313358
2232001 ROHM & HAAS CO COM {20) 87877 (710 19} {31 42)
2/2312001  ROSS STORES INC COM (2.200) 45 207 48 {41 420 50) 388688
3152001  ROSS STORES INC COM {500) 10 109 06 (10 494 80) (385 74)
32001  ROSS STORES INC COM (800) 18 099 48 {18,791 88) {692.22)
316/2001 ROSS STORES INC COM (200) 6093 54 (8 206 aa) (203 34)
3M19/2001  ROSS STORES INC COM (300) 8,149 79 {8 206 83) (147 09)
¥20r2001  ROSS STORES INC COM (300) 613104 (6 298 88) {165 B4)
83172001 RQSS STORES INC COM (3.200) 95063 18 {65 343 00) 29.72518
10742001 ROSS STORES INC COM (300) 8,908 70 {6,412 50) 2,494 20
10//2001 ROSS STORES INC COM (2.100) B0 B4S 47 {44 078 18) 18,767 31
10/9/2001  ROSS STORES INC COM (5,800} 169,183 12 (121 819 83) 4737329
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10102001 ROSS STORES INC COM {2,200) 66,327 78 (48 227 50} 2010028
1/17/2001  ROSS STORES INC COM {100} 3049 89 {2.101 25) 048 64
1752001  ROYAL BK SCOTLAND ORD GBPO 25 {2,000) 4789417 (28015 17) 19 87900
1//2001  ROYAL BK SCOTLAND ORD GBFO 25 (1 800) 44,448 79 (25 213 68) 19,235 13
1/19/2001  ROYAL BK SCOTLAND ORD GBPO 25 {400) 989199 {5 603 03} 4288 99
1/26/2001  ROYAL BK SCOTLAND ORD GBPG 25 (900} 21 458 85 (12 606 83) 8,85202
2/9/2001  ROYAL BK SCOTLAND ORD GBPO 25 {1.900) 43697 95 (26 814 41) 17 083 54
2122001 ROYAL BK SCOTLAND ORD GBPO 25 (1 700} 39 392 47 (23 812.90) 15 579 57
216/2001 ROYAL BK SCOTLAND ORD GBPO 25 {1,300) 30 034 82 {18,209 86) 1272498
22372001 ROYAL DUTCH PETRO N Y REGISTRY SH PAR N 1 25 GLD {4 500} 262656 23 (240 810 85) 22,045 28
8/6/2001 RYANS FAMILY STEAK HSES INC COM (200) 337238 {2,025 00) 1,347 38
8712001 RYANS FAMILY STEAK HSES INC COM {(100) 1899 4 (1012 50) 887 44
8/8/2001  RYANS FAMILY STEAK HSES INC COM {100) 1,703 27 {1,012 50) 690 77
8112001  RYANS FAMILY STEAX HSES INC COM {100} 1649 54 {1012 50} 837 44
815/2001 RYANS FAMILY STEAK HSES INC COM {200) 340189 {2 025 00) 1376 88
8/16/2001 RYANS FAMILY STEAK HSES INC COM {400) 680377 {4 050 DO) 275377
10/10/2001 RYANS FAMILY STEAK HSES INC COM (900) 15479 48 {8 112.50) 6 366 88
10/11/2001 RYANS FAMILY STEAK HSES INC COM {500) 8,799 70 (5 082.50) 373720
10/12/2001 RYANS FAMILY STEAK HSES INC COM {1000) 18074 29 {10 125 00} 794939
10/22/2001 RYANS FAMILY STEAK HSES INC COM (700) 12704 57 (7 087 50) 581707
111172001  RYANS FAMILY STEAK HSES INC COM (400) 727975 {4 050 00) 322975
117272001 RYANS FAMILY STEAK HSES INC COM (600) 10 937 63 (6 300 00) 453763
11/5/2001 RYANS FAMILY STEAK HSES INC COM {1.100) 20 390 57 (12,375 00) 8,01557
117672001  RYANS FAMILY STEAK HSES INC COM (300) 5 969 80 (3,375 00) 2,594 80
11/9/2001 RYANS FAMILY STEAK HSES INC COM {1 300) 24,759 88 {14 825 00) 10,134 88
2232001 SW AIRL CO COM {2 700) 5157529 (23 198 00) 22372
212342001 SABRE HLDGS CORP {400) 18 857 43 {24 473 09) (7.610 &8)
42472001  SABRE HLDGS CORP (854) 41977 39 (47 983 24) (8 005 85)
111212001  SAFEWAY INC COM NEW {1 000) 50 431 51 {30 447 80) 1908371
2122001 SAFEWAY INC COM NEW {1 100) 50 134 02 (57,714 25) 141077
424/2001 SAFEWAY INC COM NEW (2.000) 104 037 92 (60 395 60) 4314232
SM4/2001  SAFEWAY INC COM NEW (2,000) 100,565 64 (80 895 60) 3067004
5152001 SAFEWAY INC COM NEW {1 500) 75003 19 (45,871 70) 2933149
S1772001  SAFEWAY INC COM NEW (1 000) 49 056 88 (30 447 80) 18 809 06
SM2001  SAFEWAY INC COM NEW (2.500) 120241 23 (76 610 30) 4363093
5/29/200%  SAFEWAY INC COM NEW {1 500) 73956 23 (48 407 90) 27548343
530/2001 SAFEWAY INC COM NEW {1.000) 50 042,63 (30 938 60) 19104 03
/182001 SAFEWAY INC COM NEW (2,000) 96,710 97 (81877 20) 3483377
6/29/2001 SAFEWAY INC COM NEW (1 000) 4809119 {30,928 60) 17,152.59
H2r2001  SAFEWAY INC COM NEW (2.000) 97,180 65 (62,849 05) 3431100
7/3/2001  SAFEWAY INC COM NEW {2 000) 97.205 15 (66,708 63) 30,496 55
10172001 SAFEWAY INC COM NEW {300} 12,09259 (15,740 25) (3 647 88)
/232001  SAGEM SA EUR1 {200) 15.204 19 (76 373 30) (61169 11)
4/5/2001 SAGEM SA EUR1 (180) 12,804 47 (32 188 85) (2538218}
2272001 SAKS INC COM {3 400) 3938878 {115 167 0G) (76,778 21)
316/2001  SAMSUNG ELECTRONIC GDR-REP 112 SH KRWS5000{REG! (260) 20 583 63 {46,735 00) (28,151 32)
3232001  SAMSUNG ELECTRONIC GDR-REP 1/2 SH KRWS0DO{REG! (1,040} 85,284 00 {138 940 00) {161 556 00)
6/22/2001 SAMSUNG ELECTRONIC GDR-REP 1/2 SH KRWS5000(REG! (280) 22,251 49 (50 330 00) (28,078 51)
6/29/2001 SAMSUNG ELECTRONIC GDR-REP 1/2 SH KRWSD0O(REG! (290) 2207355 (52,127 50} (30 053 95}
7/8/2001  SAMSUNG ELECTRONIC GDR-REP 1/2 SH KRWS5000{REG! (130) 10,284 47 (23 367 50} (13 088 03)
10/4/2001  SAMSUNG ELECTRONIC GDR-REP 172 SH KRWS5000{REG! {230) 13,579 80 {41 242 50) (27 762 70}
/52001  SAMSUNG ELECTRONIC GDR-REP 172 SH KRW5000(REG! (170 1019628 {30 557 50) (20,361 24)
10/12/2001 SAMSUNG ELECTRONIC GDR-REP 1/2 SH KRWS000{REG! {250) 16 250 28 {44 537 50) (28 687 22)
10/19/2001  SAMSUNG ELECTRONIC GDR-REP 172 SH KRWS000{REG: (820) 42,488 16 {111,445 00) (68 978 84)
10/22/2001  SAMSUNG ELECTRONIC GDR-REP 1/2 SH KRWS000(REG! 75) 538385 (13 481 25) {8 097 40)
11/16/2001 SAMSUNG ELECTRONIC GDR-REP 172 SH KRWS00G(REG! (130) 12106 11 {23,367 50) (11 261 29)
12/28/2001 SAMSUNG ELECTRONIC GDR-REP 172 SH KRWS000{REG! (90) 10 445 81 (18 177 50) {5 731 69}
1/5/2001  SANMINA-SC| CORP FORMERLY SANMINA HLDGS COM C {800) 57 008 43 (B7 888 48) {20978 05)
2232001 SANMINA-SCI CORP FORMERLY SANMINA HLDGS COM C (800) 25,124 20 {43943 24) (18 319 04)
@17/2001 SANOFI-SYNTHELABO EUR2 (200} 1298296 (7 57509) 5,407 87
9192001 SANOFI-SYNTHELABO EURZ {200) 13283 30 (7 575 09) 5708 1
9/28/2001 SANOFI-SYNTHELABO EUR2 {300} 20,047 63 (11 382 83) 8,685 00
10/5/2001  SANOFI.SYNTHELABO EUR2 (500) 3218350 {18,937 72) 13,225 78
TRIZ001  SANPAOLO IMI SPA EUR2 80 {4,550) 58,927 10 (35 560 38) 23357 74
72012001 SAPIENT CORP COM {1 200} 7.97253 (62 801 84) {54 829 11)
21282001  SAPPI ZAR1 {7 800) 64,832 85 (32336 17) 3249 43
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December 31, 2001
[ Trade Date | Assot Description | Shares |  cash |  BookCost Gainfloss |
8/25/2001  SAPPI ZAR1 {9.310) 76,448 08 {35643 7a) 40 805 2
9/2672001  SAPPI ZAR1 {75 890) 648,055 08 (436 380 84) 200677 22
2/172001  SARA LEE CORP COM (6.700) 141,625 22 {125 600 38) 6 024 B4
2/B/7007  SARA LEE CORP COM (700) 14 800 51 (12,004 38) 270415
2732001 SARA LEE CORP COM (1 100) 281420 (21 123 98) 2,690 24
312001 SARA LEE CORP COM (2.600) 55693 51 {74 002.50) (18 308 99)
392001 SARALEE CORP COM (3 100) 86 188 81 {87,933 37) (21 748 58)
1272001 SARA LEE CORP COM (2 900) 82,501 83 {81 960 53) (19 458 92)
152001 SARA LEE CORP COM {2.300) 49107 03 {65003 17) (15896 14)
31672001 SARA LEE CORP COM (3,100) 65,588 87 {87 832.08) (21024 11)
319/2001 SARA LEE CORP COM {2.900) 6251205 {81 960 52) (19 448 47)
32112001  SARA LEE CORP COM (1 000) 2144928 {28 262.25) {6 812.97)
V282001 SARA LEE CORP COM (3.400) 7328825 (96 091 85) (22.805 40)
2972001  SARA LEE CORP COM (2,400) 51,753 07 (67 829 40) (16 078 33)
¥F3AW2001 SARA LEE CORP COM (3.900) 8173215 {92,332 38) {8 600 21)
51772001  SARA LEE CORP COM (1,500) 29,023 42 {29 708 55) {685 13}
S32001  SARA LEE CORP COM (6 500) 110,625 89 {128 705 70) {9 079 81)
6/4/2001  SARA LEE CORP COM {4 000) 75757 48 (78 912 50) (3 15504)
/52001  SARA LEE CORP COM {4.500) 8592057 (88 582 50) (2661 93)
6/8/2001  SARA LEE CORP COM (1,500) 2901367 (28 892.25) 32142
8/11/2001  SARA LEE CORP COM (3 000) 57,719 56 (57 044 70) 674 86
8/12/2001 SARA LEE CORP COM (1,000) 19241865 {19,014 90) 22675
7/1172001  SARA LEE CORP COM (3 500) 88,571 97 (68 158 15) 41282
8/6/2001  SARA LEE CORP COM {2.000) 3817152 {37 382.80) 788 72
&7/2001  SARALEE CORP COM {3.000) 57 02808 (56012 76) 101539
8/8/2001  SARA LEE CORP COM {1,500) 78 76648 (28,008 35) 760 13
8/9/2004  SARA LEE CORP COM {2.500) 47,806 15 {46 877 25} 112800
102001  SARA LEE CORP COM {1.500) 28,606 54 (28 544 65) 153 89
10/4/2001  SARA LEE CORP COM {1,500} 31 580 69 (29621 25) 1959 44
107272001 SARA LEE CORP COM (4 000) 2130308 {10 747 50) 1555 58
107372001 SARA LEE CORP COM {1 000) 21,340 58 (19,747 50) 1503 48
10/4/2001  SARA LEE CORP COM {1,000} 2117408 {19 747 50) 1,426 59
11/5/2001  SARA LEE CORP COM {1500) 33 841 56 (20817 45) 4224 11
11/6/2001  SARA LEE CORP COM (2.500) 58,735 10 {49,688 00) 7649 10
117772001 SARA LEE CORP COM {1 500) 34,578 49 {29 367 20) 5211 29
11/872001  SARA LEE CORP COM (2.500) 57,380 58 {48,875 00) 851558
11132001 SARA LEE CORP COM (2.500) 56,781 13 {49,000 40) 6760 73
12/4/2001 SARA LEE CORP COM (800) 17927 40 {15,362.88) 258452
21232001  SBC COMMUNICATIONS INC COM (3680) 175,161 75 (147 305 85) 27 85580
8/1/2001  SBC COMMUNICATIONS INC COM {330) 1487920 {13.281 87) 1,507 53
&17/2001  SBC COMMUNICATIONS INC COM (5710} 24193204 (216 187 24) 25 744 80
8/28/2001 SBC COMMUNICATIONS INC COM (2,090} 88 12247 (78,257 46} 7.385 01
1072/2001  SBC COMMUNICATIONS ING COM (500} 23,408 01 {18 429 98) 497803
10/372601  SBC COMMUNICATIONS INC COM (850) 4366788 (35016 96) 8650 00
10722/2001  SBC COMMUNICATIONS INC COM {830} 2609372 (ZB21 7D 287105
12192001  SBC COMMUNIGATIONS INC COM {2.450) 06 568 11 (90,308 83) §.280 23
111872001  SCANA CORP NEW COM {6.500) 168,781 81 {1858 140 00) 284181
11192001 SCANA CORP NEW COM {500} 131154 {12,780 00} 335 41
THB2001  SCANA CORP NEW COM (3.500) 98,371 38 (01 008 54} 5362 44
7/222001 SCANA CORP NEW COM {1.000) 26,049 62 {27,155 20) {1,105 58)
71242001  SCANA CORP NEW COM (1,000 25367 25 (27.405 20) (2 037 95)
8772001  SCANA CORP NEW COM (2.500) 8772774 {68 513 00) {785 28)
/972001  SCANA CORP NEW COM {500) 1342280 (13 702.60) (279 80)
87272001 SCANA CORP NEW COM (1 000) 2672130 (27 405 20} {683 90)
8/20/2001 SCANA CORP NEW COM {1.500) 40,418 28 (41,107 80) {689 55)
9142001  SCANA CORP NEW COM {2.000) 53 744 80 (54,810 40) {1085 60)
111172001 SCHEIN HENRY INC COM (2 100) 8530173 (51 220 89) 14,080 84
4NM&/2001  SCHEN HENRY INC COM (3,000) 109 091 36 (73.749 62) 3534174
4182001  SCHEIN HENRY INC COM {2.500) 92,521 ¢ (80,977 25) 31544 68
§/1/2001  SCHEIN HENRY INC COM {9.300) 329,353 17 {272.882.85) 58,470 22
2r16/2001  SCHERING-PLOUGH CORP COM {2 520) 102,688 57 {423,306 75) {20 620 18)
272312001 SCHERING-PLOUGH CORP COM (2.480) 99,834 02 {121 349 50) {21,515 48)
4120/2001  SCHERING-PLOUGH CORP COM {2.500) 91,411 60 (94,788 50) (3278 81)
S/1472001  SCHERING-PLOUGH CORP COM {(2.430) 90,277 07 (118,802.94) {28 625 &7)
1219/2001  SCHERING-PLOUGH CORP COM {4,000} 145,809 53 (148 501 20} (3291 67)
12/20/2001  SCHERING-PLOUGH CORP COM {20,000} 724,373 81 {767 628 50) {43,254 69)
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2132001 SCHLUMBERGER LTD COM ISIN AN208857 1088 {1,100) 73081 56 {49 784 37) 23297 18
2232001  SCHLUMBERGER LTD COM ISIN ANSOGS571086 (800) 50318 32 {38,206 82) 1411150
11712001 SCHWAB CHARLES CORP COM NEW {1 050) 3015825 {41 144 25) {10 988 00)
2232001 SCHWAB CHARLES CORP COM NEW (5 300) 26337 11 (50 540 50) (24 603 39)
5712001 SCIENTIFIC-ATLANTA INC COM {1840) 2987778 (73889 14) (44,011 38)
14252001 SCRIPPS E W INC NEW CL A COM (2.200} 140,704 00 {112,545 00} 2811900
17202001 SCRIPPS E W INC NEW CL A COM {400) 2583008 {20,470 00) 5 16006
5/1/2001  SCRIPPS E WINC NEW CL A COM {500) 57858 63 (46 057 50) 1160213
5212001  SCRIPPS E W INC NEW CL A COM {1.000) 64 575 54 (51,175 00} 13,400 54
5/472001  SCRIPPS E W INC NEW CL A COM (700} 44,783 50 (35.822.50) 884100
512001 SCRIPPS E W INC NEW CL A COM {600) 28380 23 {30,705 00) 768423
5102001 SCRIPPS E W INC NEW CL A COM {1 600) 102878 25 {81 792 50) 20,883 75
§/11/2001 SCRIPPS EWINC NEW CLA COM {300) 1933165 (15,390 00} 394195
51472001 SCRIPPS E W INC NEW CL A COM {500) 32,353 07 {23 462 50) 8890 57
5/15/2001 SCRIPPS E W INC NEW CL A COM {300) 19 348 35 {13327 50) 6018 85
5162001 SCRIPPS E W INC NEW CL A COM {600) 39 227 77 {26 855 00) 1257277
§/17/2001 SCRIPPS E W INC NEW CL A COM {T00) 48 207 83 (32,022 50 1418533
S/13/2001  SCRIPPS E W INC NEW CL A COM (200) 13409 11 (9 810 00) 3599 1
3/9/2001  SEALED AIR CORP NEW COM STK (2 500) 10336579 {92577 00) 10,768 79
3MV2001  SEALED AIR CORP NEW COM STK {2,000) 7805219 (74 061 £0) 390059
314/2001 SEALED AIR CORP NEW COM STK (2.500) 94 586 09 {01 096 00) 349008
3162001  SEALED AIR CORP NEW COM STK {2.500) 2,145 42 {91,844 45) 497 97
4/25/2001 SEARS CR A/C MASTER TR 1l SER 1996-3 CLA 7 ABSDUE  (505.000) 525 752.34 (508,747 50) 18,964 84
2/23/2001  SEARS ROEBUCK & CO COM {To0) 2715209 {23,881 00) 347108
32w2001  SEARS ROEBUCK & CO COM 0 238 21 - 798 21
112712001 SEARS ROEBUCK ACCEP CORP SEARS ROEBUCK ACCP (100 000) 101,321 00 (99 782.00) 1,558 00
4232001  SEMA 10P (ASSD SCHLUMBERGER CSH) (27.000) 21704595 {131,805 32) B4 140 63
71872001  SEMPRA ENERGY INC COM STK {960) 25459 20 (26,580 00) {1 120 60)
9/18/200%  SEMPRA ENERGY INC COM STK {835) 2385367 {25,887 81) (2.034 14)
10/8/2001  SEMPRA ENERGY INC COM STK (760) 19,035 04 (20 919 25) {1884 17
53072001  SEND GROUP ORD GBFO 25 (8 400) 7,251 80 (987 45) 6.264 35
1172001  SHELL TRNSPTATRDG ORD G8PO 25(REGD) (1 400} 10261 46 (11 388 99) {1127 53)
1UB2001  SHELL TRNSPTATRDG ORD GBPO 25REGD) {4 500) 38,800 30 {39,851 48) {3261 18)
118/2001  SHELL TRNSPTATRDG ORD GBPO 25(REGD) {4,700) 3503206 (38 234 48) {3 201 50)
11122001 SHELL TRNSPTATRDG ORD GBPO 25(REGD) {3 400) 25,150 32 (27,858 67} {2 508 65)
111372001 SHELL TRNSPTATRDG ORD GBPO 25(REGD) {4.800) 3572612 {39,047 96) {3,321 84)
1114/2001  SHELL TRNSPTATRDG ORD GBPO 25(REGD) {3 000) 20,875 88 {24 404 97) (3,529 09)
11/15/2001  SHELL TRNSPTATROG ORD GBPO 25(REGD) {5 800) 38 387 57 {47,182 95) {8 314 98)
81672001  SHIRMAX FASHIONS COM NPV (47 500) 148,144 30 {74,830 05) 7131425
1/25/2001  SIEBEL SYS INC COM {1.200) 91,645 04 {103,020 24) (11 382.30)
220/2001  SIEBEL SYS INC COM {200 1211208 (17 171 54) (5,059 45)
222001 SIEBEL SYS INC COM {550) 27 000 89 {37 710 19) (10,709 50)
22072001 SIEBEL SYS INC COM {800} 39,348 68 {54,761 04) {15 412 38)
5/29/2001 SIEBEL SYS INC COM {500) 23999 20 {42 928 85) (18,929 65)

9712001 SIEBEL SYS INC COM {1,290) 28 805 B5 {95 147 31) (68 341 36)
92472001  SIEBEL SYS INC COM 7%0) 10 603 40 {49 069 45) {39 356 0S)
27772001 SIEMENS AG NPWREGD) {300) 40812 {41 370 87T) {499 15)
B/B2001  SIEMENS AG NPV(REGD) (400) 29,067 47 (55 161 16) {26 093 69)
TN22001  SIEMENS AG NPV(REGD) {3 600) 192.803 25 (427 49902) (234 695 77
713/2001  SIEMENS AG NPWREGD) {800) 4334237 . 43,34237
7HB/2001  SIEMENS AG NPV(REGD) {450) 2361158 - 2361158
Z21/2001  SILICON VAL BANCSHARES COM N P (4 100) 124376 73 (54 908 04) 29 488 89
272172001  SILICON VAL BANCSHARES COM N P (2.300) 70,097 75 {60 615 88) 9 481 88
2/22/2001  SILICON VAL BANCSHARES COMN P (600} 28,812 35 (18,018 31} 10 796 04
272272001 SILICON VAL BANCSHARES COM N P {4 200) 116 381 45 (172.582.13) (54 200 68)
51772001 SIMPSON MFG INC COM (1,600) 80,609 31 (70 980 T4) 9,626 57
§/18/2001 SIMPSON MFG INC COM (1 100} 55,218 15 (49 799 42} 541873
SM18/2001  SIMPSDN MFG INC COM (1,800} 80 655 08 (72577 72) 7 481 38
53172001  SIMPSON MFG INC COM (1,400) 6,075 55 {64,612.02) 1,26353
4122001 SINN LEFFERS AG DEMSO(VAR) {455) 7132585 (75 860 33) {4.334 88}
11/43/2001 5K KAKEN CO JPYS0 (1,000) 19821 82 {17 23837 268545
111872001  SK KAKEN CO JPYS0 {7,000} 136,952 42 (123 493 28) 13,459 14
172001 SKYWEST INC COM (3 200) 78,804 33 (65 107 38) 13788 97
1122001 SKYWEST INC COM {1,800} 44 323 52 (36 622.89) 7 700 83
272172001 SLM STUD LN TR LN BKD NT FLTG SER 1688-2CLA-22 58 (155 000) 152,675 00 {151 972.68) 70234
/2372001  SLM STUD LN TR LN BKD NT FLTG SER 1093-2CLA-2256 (110,000 108,453 13 (107,851 58) 601 57
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27282001  SLM STUD LN TR LN BKD NT FLTG SER 1998-2CLA-22 56 (235 000) 23191563 {230 410 18) 1505 47
10/25/2001  SLMA SER 97-2 CLATFLTGRTBD DUE  10-25-2005 BEC (193 376) 193 376 08 (193 255 21) 120 87
0M19/2001  SMITH INTL INC COM (7.700) 298934 05 {407 659 60) (108 765 55)
V52001  SOLECTRON CORP COM (1,100) 37 707 47 (45 628 44) (7 840 97)
211472001 SOLECTRON CORP COM {950} 30 588 97 {39 559 71} {8 870 74)
2232001 SOLECTRON CORP COM {450) 1322505 (18,738 81) {5513 76)
12/7/2001  SOLECTRON CORP COM {500) 803473 {20,820 90) (12786 17)
W1/2001  SONUS NETWORKS INC COM ISIN US8359181077 (20) 4B4 54 {541 62) {77 08)
8772001  SONUS NETWORKS INC COM ISIN USB353181077 (2.450) 54 538 B4 (68 348 70) {11 812.06)
1/19/2001  SONY CORP YS0 (500) 38,038 51 (69 043 64) (31005 13)
172212001  SONY CORP Y50 {300) 22,560 34 (41 428 18) (18 855 B4)
172412001  SONY CORP Y50 (300) 22,187 45 (41426 18) (16 238 73)
1/25/2001 SONY CORP Y50 {400} 28,607 84 (55,234 91) {26,827 27)
1/28/2001  SONY CORP Y50 {200) 14,611 52 (27 817 48) (13,005 94)
&/1/2001 SONY CORP YSD (600) 2071332 {82 852.37) {53 139 05)
8/%6/2001  SONY CORP Y50 (100) 5 104 31 {13,808 73) {8 704 42)
21412001 SONY CORP Y50 {#00) 19,814 78 {S5 234 81} (35 420 13
2732001 SQUTHERN CO COM STK {915) 27 63207 (26,440 12) 119195
4724/2001 SOUTHERN CO COM STK (770) 17,047 81 {13,502 62) 4,055 19
7I20/200%  SOUTHERN CO COM STK (2.235) 5128147 (35 453 90) 1182757
81/2001  SOUTHERN CO COM STK (25) 590 58 (441 32) 149 66
11172007 SOUTHERN CO COM STK (655) 15,684 85 (11 582 55) 4,122.40
2732001  SOUTHTRUST CORP COM (650) 27,481 58 (18 806 25) 885533
2232001 SQUTHTRUST CORP COM {550) 2337559 (15743 79) 763184
8/17/2001  SOUTHTRUST CORP COM {1.650) 43476 04 (24 208 25) 19,260 79
9/20/2001  SOVERELIGN BANCORP INC COM {2.000) 18 740 37 (22,100 00) {3 359 63)
9/27/2001  SOVEREIGN BANCORP INC COM (3 000) 27 587 07 (33 150 00) (5 562.93)
107272001 SOVEREIGN BANCORP INC COM (3,000) 28,112.35 {33,150 00) {5037 85)
10142001  SOVEREIGN BANCORP INC COM {# 000) 37588 34 {44,200 00) (6613 66)
10/22/2001 SOVEREIGN BANCORP INC COM (4 00O} rer8 73 {44 200 00) (6,521 27)
1172872001 SPECTRALINK COM {#00) 8.482.50 {5325 78) 1,136 74
W&/2001  SPECTRASIE HLDGS INC DEL COM {2.300) 0,441 64 (30,260 18) (20 818 54)
8/9/2001 SPECTRASITE HLDGS INC DEL COM (4 200) 15570 14 (55257 72) (39,687 58)
81072001  SPECTRASITE HLDGS INC DEL COM {5.500) 17 47566 (72,381 30) (54,885 84)
81372001  SPECTRASITE HLDGS INC DEL COM {1 700) 578118 (22,366 22) (18 585 08)
¥14/2001  SPECTRASITE HLDGS INC DEL COM {1,000) 3,183 19 {13 453 30) (10 260 11}
8152001 SPECTRASITE HLDGS INC DEL COM {1,900) 5,305 76 (26,125 00) (20 819 24)
816/2001 SPECTRASITE HLDGS INC DEL COM {1,800) 493903 {24,750 00) {19 810 67)
#17/2001  SPECTRASITE HLDGS INC DEL COM {1 850) 437605 (25 437 50) (21 080 55)
8/20/2001 SPECTRASITE HLDGS INC DEL COM (2.400) 5,362.62 {33 000 00) {27,637 38)
8/21/2001 SPECTRASITE HLOGS INC DEL COM {1,950} 4,025 83 (28 812 50) (22 186 67)
8/22/2001 SPECTRASITE HLDGS INC DEL COM (700) 1667 83 {9 625 00) (7 957 17}
&232001 SPECTRASITE HLDGS INC DEL COM {1 000} 224172 {13 750 00) (11 508 28}
&24/2001 SPECTRASITE HLDGS INC DEL COM {850) 190029 {11 687 50) (0778 21)
/2772001  SPECTRASITE HLDGS INC DEL COM {650) 1,453 35 (8,937 50) (7 484 15)
&/1/2001  SPRINT CAP CORP SPRINT CAP CORP @ 875 DUE 11-15. (300 000) 260,526 00 (268 070 34) 345068
2/232001  SPRINT CORP COM (840) 17,866 20 (54,190 36) (33 324 16)
8/172001  SPRINT CORP COM (2.085) 49097 81 (127081 77) {77 963 58)
8232001 SPRINT CORP COM {4 530) 99,840 58 (194 725 29) (94 B34 71)
6/5/2001  SPRINT CORP COM (5.000) 114,207 68 {103 524 00) 10,663 68
9672001  SPRINT CORP COM (2 840) 82,790 30 (66 013 74) {3223 44)
9/8/2001  SPRINT CORP COM (4 500) 99,998 55 {89,739 75) 10,256 80
/772001 SPRINT CORP COM {5.500) 11955390 {104,500 00) 15 053 90
9/21/2001  SPRINT CORP COM {580) 12,016 28 {13 44272) {1 428 48)
12/8/2001  SPRINT CORP COM {8 525) 133,497 03 {149,499 6) (16 002 93)
12/19/200%  SPRINT CORP COM (3,245) 82955 11 {84 023 85) (1,008 74)
22372001 SPRINT CORP PCS COM SER 1 (1 080) 7551804 (58 200 40) {30,634 38)
472472001  SPRINT CORP PCS COM SER 1 (2.775) 66 684 57 {128 586 50) {50 681 93)
&1/2001  SPRINT CORP PCS COM SER 1 (1855) 48520 72 (55 781 30) (7 240 58)
81712001 SPRINT CORP PCS COM SER 1 (5.625) 128 220 78 (142,394 T6) {16 173 98)
W5/2001  SPRINT CORP PCS COM SER 1 (2.750) 65.227 82 (64 883 50) 344 32
1v2/2001  SPRINT CORP PCS COM SER 1 (895) 24 084 80 {21116 63) 2,968 17
1071672001 SPRINT CORP PCS COM SER 1 2.95) 7618127 (68 778 51) 740478
11720/2001 SPRINT CORP PCS COM SER 1 (930) 23,100 72 (22 250 67 859 05
127472001  SPRINT CORP PCS COM SER 1 {2,130) 5335152 (51 213 72) 2,137 80
2732001 ST PAUL COS INC COM (450) 20 465 31 {12 266 64) 8,198 67
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2232001 ST STR CORP COM (300) 2926102 {35,818 B1} {6 555 59)
7130/2001 ST STR CORP COM {2 200) 116 997 B1 {131,327 57) {14 329 78)
2652001 STAPLES INC COM (22 100) 31982274 (244,897 93) 74,924 81
129/2001  STAPLES INC COM (700) 1077915 (7 247 &8) 2.89127
17292001 STAPLES INC COM {400} 6,207 47 {4 507 38) 1700 11
2732001 STARWOOQD HOTELS & RESORTS WORLDWIDE INC PAIRS (400) 14 07553 {15 364 00) {1288 47)
118/2001  STD PAC CORP NEW COM {8,800) 239,35200 (130 144 55) 100 207 44
111912001 STD PAC CORP NEW COM (2.600) 69,008 18 {38 830 22) 3017797
172372001 STD PAC CORP NEW COM {1 000) 2810212 {15,938 47) 10 163 65
4572001 STD PAC CORP NEW COM (11,400} 221 280 41 {220 354 17) (5104 78)
48/2001  STD PAC CORP NEW COM {2.700) 4882426 (72838 64) (25,814 38
45972001 STD PAC CORP NEW COM (1,500) 281339 12 {40,354 BO) (14 01568)
2/23/2001  STERICYCLE INC COM {850) 24,944 54 (22 852.24) 209230
1172872001  STEWART INFORMATION SVCS CORP COM {1 000) 20 606 91 (18,769 00) 183781
112872001 STEWART INFORMATION SVCS CORP COM {1,000) 20248 62 {18,768 00) 1480 82
12/10/2001  STEWART INFORMATION SVC$ CORP COM {1 200) 2361593 {22,522.80) 109313
1211212001 STEWART INFORMATION SVCS CORP COM {1 600) 3151094 {30 030 40) 148054
22372004 STILWELL FINL INC COM {450) 15 609 §7 {22,302 00) {6,692 03}
152001 STMICROELECTRONICS EUR1 04 (1 100) 492837 {65 770 69) (30 842 23)
12/4/2001  STMICROELECTRONICS EUR1 04 (700) 23661 34 {41854 02) (16 192.68)
12/4/2001  STMICROELECTRONICS EUR1 04 (600} 2037870 (35874 87) {15 458 17)
1252001 STMICROELECTRONICS EUR1 04 {600) 21,32015 (35874 87) (14,554 72)
¥16/2001  STONE ENERGY CORP COM (2,300} 117 568 78 (135013 81) (17,447 13)
312001 STONE ENERGY CORP COM (5 400) 276 820 14 {278,425 14) {1605 00)
¥18/2001  STONE ENERGY CORP COM {3 300) 169,552.96 (182,078 81) {12,526 85)
6/7/2001  STONE ENERGY CORP COM (3 400) 167 485 89 {172,632 14) {5 148 25)
W25/200% STORAGENETWORKS INC COM (1 400) 5,789 77 {49,000 00) {42,210 23)
9/26/2001  STORAGENETWORKS INC COM (1.100) 4550 22 {38 800 00) (35,240 78)
§/26/2001 STORAGENETWORKS INC COM (1,400) 8 04 99 {53,900 00) {47 85501)
92872001 STORAGENETWORKS INC COM {200} 81p o7 (7 700 00) {6 880 03)
8/28/2001 STORAGENETWORKS INC COM (800) 330108 (22.484 07) {19,182 99)
10/1/2001  STORAGENETWORKS INC COM {1,100 428282 (25 264 568) {21011 64)
10/1072001  STORAGENETWORKS INC COM {4 000) 18,962.58 {64 333 B4) (45 421 38)
101172001 STORAGENETWORKS INC COM {2,000) 10 768 84 (35,887 32) (25,218 48)
/1172001 SUEZ EUR2 {34,708} 1137 37T 64 (1,181 904 50) (44 816 86)
91132001 SUEZ EUR2 (27 812} 847,779 49 (538,543 40) (30 783 91)
152001  SUN MICROSYSTEMS INC COM STK $ 00067 PAR {4 950 141,702.88 {28 655 88) 113,047 02
2/23/2001 SUN MICROSYSTEMS INC COM STK § 00067 PAR (6,030) 125 683 92 (68 748 33) 58,937 59
2/5/2001  SUN TR BANKS INC COM {400) 26 41511 {31 895 00) {5 479 89)
2232001 SUN TR BANKS INC COM (700) 45,652 47 (55,816 25) {10 183 78)
6/52001  SUN TR BANKS INC COM {550) 3420320 {84 449 38) (10 248 08)
12/472001  SUPER VALU INC COM {600) 1343355 (12,638 38) 787 18
22001  SWISSCOM AG CHF17{REGD) (68) 19,198 20 {23 960 84) {4,762.64)
10/572001  SWISSCOM AG CHF17(REGD) {54) 15,184 82 (19,604 32 {4,419 50)
1012001 SYCAMORE NETWORKS INC COM (2.500) 10774 64 (141 543 75) (130 768 11}
1011272001 SYCAMORE NETWORKS INC COM {2,850) 1194289 {153 089 98) (142047 07)
10152001  SYCAMORE NETWORKS INC COM {1.750) 787473 {62,871 09) {54 996 36)
8/18/2001 SYKES ENTERPRISES INC COM {3 200) 2257524 {40 332.48) (17,757 24)
5/19/2001  SYKES ENTERPRISES INC COM (2,700) 18,858 88 (34 030 53) {15,171 87)
9/20/2001  SYKES ENTERPRISES INC COM {3.200) 20,359 32 {40 877 51) (20 278 19)
92172001  SYKES ENTERPRISES INC COM {3 200) 19039 38 {40 830 01) (21 940 65)
921/2001 SYKES ENTERPRISES INC COM {1 900} 1058183 {24 472.76) {13491 13)
0252001 SYKES ENTERPRISES INC COM {6 300) 37.84124 {78 521 58) {40 880 32)
8/26/2001 SYKES ENTERPRISES INC COM (2.000} 1172860 {23 655 30) {11925 70)
92772001 SYKES ENTERPRISES INC COM (2,200) 11934 60 (28 845 40) (14,711 80)
92712001 SYKES ENTERPRISES INC COM (8,700) 47,834 53 (88 408 10) {20 471 57)
8/28/2001 SYKES ENTERPRISES INC COM (3 190) 17514 41 {24 450 00) {6.935 59)
1112/2001  SYNCOR INTL CORP NEW (2,100) 56 108 88 (63,431 13) (7,322.27)
11132001 SYNCOR INTL CORP NEW {4,800) 12644179 (145 903 51) (17 487 72)
11132001 SYNCOR INTL CORP NEW (2.100) 56 219 53 (63 160 53) (6 941 00)
11/1472001  SYNCOR INTL CORF NEW (3 600) 95,395 33 (108,654 25) {13293 87)
&372001  SYNGENTA CHF10 (REGD) {230 1218878 (7 377 79) 479099
107372001 SYNGENTA CHF 18 (REGD) (245) 11 440 92 {8,453 32) 2587 80
107572001 SYNGENTA CHF10 {REGD) (un 1013078 (7 992.61) 213815
1041220017 SYNGENTA CHF 10 (REGD) (158) 7.239 82 (5,873 72) 1 385 90
10192001 SYNGENTA CHF10 (REGD) (348) 17,1418 {13 490 31) 385130
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10/26/2001 SYNGENTA CHF 10 (REGD) {293) 1451566 {13.718 67) 79599
197272001 SYNGENTA CHF10 (REGD) (244) 1259898 (11641 44) 957 54
111872001 SYNGENTA CHF10 (REGD) {235) 11744 84 (11872 80) (127 98)
1172202001 SYNGENTA CHF 10 (REGD) {324) 16 32005 (16 418 12) {88 07)
10/40/2001  TAIYQ YUDEN CO Y50 (2 000} 25658 19 (122,443 55) (96 785 36)
117222001 TAIYO YUDEN CO Y50 {2 000} 29,052.31 {122 443 55) {93 391 24)
11728/2001  TAIYO YUDEN CO Y50 {2,000) 3113608 (112278 22) {81 140 14)
12452001 TAIYO YUDEN CO Y50 {1 000} 15851 21 {29 707 35) (13,856 14)
41121200t TALBOTS INC COM {2 000) 7382573 (97 741 80) (23916 07)
411672001  TALBOTS INC COM {500} 18 500 83 {24,435 45) (5934 62)

5/4/2001  TALBOTS INC COM (400} 16 178 42 (19 548 38) (3368 94)
57/2001  TALBOTS INC COM {700) 28,670 69 {34 209 63) {5 538 84)
82001 TALBOTS INC COM {400) 18,079 34 {18 693 09) {261375)
5972001 TALBOTS INC COM (300) 1173503 (13 806 00) (207097
5102001  TALBOTS INC COM (400) 16817 78 (18 408 00} (1,590 21)
5/11/2001 TALBOTS INC COM {500) ne2z7 (23010 00} {1,38573)
52212001 TALBOTS INC COM {900} 38 25583 {41418 00) {3.162.17)
6/132001  TALBOTS INC COM {1 100} 4265800 (50 622 00) (7 964 00)
2/2372001 TARGET CORP COM (2 200) 78 625 37 (53 759 75) 24 86562
47372001  TARGET CORP COM {800} 2182307 {20 024 00) 779907
4/5/2001  TARGET CORP COM (900) 3194065 (22,527 00) 9,413 65
10/1/2001  TARGET CORP COM {300) g41068 (7.509 00) 190163
122112001  TARGET CORP COM {1.100) 41,479 61 {27,533 00) 13046 61
17412001  TEKTRONIX INC COM {2 700) 9192193 {55 088 90) 36 833 03
A13/2001  TEKTRONIX INC COM (10,300} 251,466 10 (244,127 82) 733828
¥29/2001 TELEFONICA SA NEW EUR1(B/R 20/3/2001) (48) 1404 - 14 94
2/23r2001  TELLABS INC COM (350) 17,258 79 {14 317 19) 294160
9/28/2001  TELLABS INC COM (3210} 31,934 58 {138 495 54) (106 560 96)
2232001 TENET HEALTHCARE CORP COM {670) 3041698 (17 952 25) 12,464 73
/2112001 TEXTRON INC COM {1,000} 54 659 17 {58 292.10) (3832.83)
2272001 TEXTRON INC COM (1 000) 52,044 14 (58,292 10) (5 647 96)
&/20/2001  TF1 - TV FRANCAISE EURO 20 (23 120) £80 81978 {1 400,221 83) (719 402.07)
2112/2001 THERMO ELECTRON CORP COM {3,000) 89 721 30 {89 142.80) 20,578 50
2122001 THERMO ELECTRON CORP COM (1,000) 29 88530 {23,047 60) 881770
211472001 THERMO ELECTRON CORP COM (1 000) 20,352.71 (22,304 50) 7.048 21
22212001 THERMO ELECTRON CORP COM (500) 1383528 {10,780 70) 3054 58
212372001 THERMO ELECTRON CORP COM (6 500) 170 538 05 {137,388 00) 33,140 05
31212001 THERMO ELECTRON CORP COM {1.500) 40,308 65 (30 489 60) 981705
313200 THERMO ELECTRON CORP COM {1,000} 25637 94 {20,328 40) 531154
6/7/2001 THERMO ELECTRON CORP COM (1 500) 4124582 {30 423 55) 1082207
6/22001 THERMO ELECTRON CORP COM (2,000) 53,749 20 (40 491 20) 13,258 00
711172001 THERMO ELECTRON CORP COM {2,500) 51,622.27 (50,998 75) 623 52
127/2001 THERMO ELECTRON CORF COM (100 225562 {1,892 53) 383 39
5/19/2001 THOMAS & BETTS CORP COM (2 500) 4390878 {57,387 50) {13480 72)
9/19/2001 THOMAS & BETTS CORP COM {3 900) 65,506 19 (80 870 10) {24 273 91)
9/20/2001 THOMAS & BETTS CORP COM (8,200} 98,628 16 (140 018 84) (42 290 68)
8/2172001 THOMSON CORP COM NPV (1,300) 4327878 (41,960 27) 131851
8222001 THOMSON CORP COM NPV {1,200 39,697 68 (38 732 56) 965 42
3152001 TIDEWATER INC COM (2.800) 13762408 {85 89 00) 51734 08
3162001 TIDEWATER INC COM (1000} 49,600 84 (30 675 00) 18 925 84
319/2001  TIDEWATER INC COM (700 34580 73 (21 472 50) 13,108 23
V2072001 TIDEWATER INC COM (500} 2501596 (15,337 50) 9678 46
3212001 TIDEWATER INC COM (1.100) 55 158 88 {33 742 50) 2141638
7/30/2001  TIME WARNER TELECOM INC CLAISIN  3US887318101 (185) 5538 71 {8 68162} (314291)
712001 TIME WARNER TELECOM INC CLAISIN  3US887319t01 (6 550) 154 216 77 {213,414 07) (59 097 30)
9/25/2001 TIME WARNER TELECOM INC CL A ISIN  3US887319101 (400) 488383 (29 775 00) (2489117
/252001 TIME WARNER TELECOM INC CLAISIN  3US887319101 {2,300) 22 588 48 (150 328 59) (127 740 13)
928/2001 TIME WARNER TELECOMINC CLAISIN  3US887319101 {400) 3258 89 {18,148 48) (14 838 59)
W26/2001 TIME WARNER TELECOMINC CLAISIN  3US887318101 {1,000} 8068 22 {44 415 38) (38,347 13)
17252001 TIMKEN CQ COM (1,498) 24 439 05 (21 005 B5) 343320
1/31/2001 TIMKEN CO COM (t 234) 20,162.88 (17,303 89) 2,858 99
2212001 TIMKEN CO COM (1234) 20 500 08 {17,303 89) 328819
2132001  TIMKEN CO COM (33T 53987 64 (47 354 32) 6,833 32
1/17/12001  TJX COS INC COM NEW {1 000) 28,747 73 {19,651 30) 9 096 43
171872001 TJX COS INC COM NEW {500) 14,219 52 (9 825 65) 430387
1/23/2001  TUX COS INC COM NEW (500) 14620 51 (9,825 85) 479438
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1/25/2001 TJX COS INC COM NEW {1 000) 2970250 (18 443 90) 11 259 00
2/23/2001  TIX COS INC COM NEW (700) 21216 29 (24,104 50} (2 888 21)
122001 TIX COS INC COMNEW (3 000) 92 610 50 {51,709 50} 40,901 00
45/2001  TJX COS INC COM NEW (200) 5,945 80 (6,887 00) (841 20)
AN7/2001  TIX COS INC COM NEW {3 500) 98 181 17 (80 327 75) 37 853 42
8232001  TIX COS INC COM NEW (4 500) 157 087 50 (77 584 25) 7052325
8/24/2001 TIX COS INC COM NEW {2 000} M,11242 {31,506 60) 39 605 B2
9/18/2001  TJX COS INC COM NEW {3 500} 105,073 14 (49,945 35) 5512779
10/4/2001  TJIX COS INC COMNEW {3,000} 103 345 35 (42 942 55) 60 402,80
11/26/2001  TJX COS INC COM NEW {2.000) 73,152235 (28,848 00) 44 506 35
4512001 TOKYOQ ELECTRON Y50 {200) 12,542.17 (30 383 34) (17 841 17)
41202001 TOKYO ELECTRON Y50 (300) 20008 13 {45 57501) (25 568 B8)
§5M1/2001 TOKYO ELECTRON Y50 {300) 23038 09 {45 575 01) (22,536 92)

5/2/200f  TOKYOQ ELECTRON Y50 {500) BYA2T7S {75 958 38) (36 995 61)
1/9/2001  TOLL BROS INC COM {900} 38,741 90 (23 819 31) 1292259
1/10/2001  TOLL BROS INC COM {200 8,077 23 {5 203 18) 276405
1112/2001  TOLL BROS INC COM {(300) 12,003 34 7939 406357
1/16/2001  TOLL BROS INC COM (400) 16 410 61 {10,588 36) 50824 25
9/28/2001 TOLL BROS INC COM {1,100 32,564 41 (42,327 23) (9 762 82)
419/2001  TOLLGRADE COMMUNICATIONS INC COM {7 000) 178 02298 (183 492 81) (5,469 85)
6172001 TOLLGRADE COMMUNICATIONS INC COM {2,500} 78,060 39 {68,338 08) 87223
61212001  TOLLGRADE COMMUNICATIONS INC COM (7,700) 234,457 18 (199,788 61) 34 658 57
6/14/2001 TOLLGRADE COMMUNICATIONS INC COM {1 900) 52804 23 {44 894 91) 799932
6/15/2001 TOLLGRADE COMMUNICATIONS INC COM (2 900} 72,204 59 (74 481 57) (2 186 68)
1/29/2001 TOMMY HILFIGER COM ST¥ USDO 04 (23,900) 34073329 (260,123 B8} 80 609 41
130/2001  TOMMY HILFIGER COM STK USDO 01 {1,900) 26,880 49 (20 069 38) 6,811 11
1/30/2001 TOMMY HILFIGER COM STK USDO 01 {5,900) 83 690 80 (62 177 57) 2090132
117/2001  T-ONLINE INTL NPY (700) 1039358 (18 070 22) (7 676 64)
1/18/2001  T-ONLINE INTL NPV {700) 10,927 51 (18,070 21} (7,142.70)
1119/2001  T-ONLINE INTL NPV (300) 4 865 65 (7,744 38) {3078 73)
8/2/2001 TORAY IND INC Y50 (8 00G) 26,559 4t (32,350 81} (5,800 40)
2232001 TORCHMARK CORP COM {500) 16,794 43 (19 441 23) (2 648 80)
7/25/2001  TORCHMARK CORP COM (850} 33047 84 (33,736 92) 21054
7126/2001  TORCHMARK CORP COM 750) 30,000 04 (20 767 87) 23217
4112001 TORONTO-DOMINION COM STK NPV {300) 784173 (8,968 17) 873 58
4122001  TORONTO-DOMINION COM ST NPV (2.200) 54,218 93 (52 908 02) 131091
41672001 TORONTC-DOMINION COM STK NPV {1,000) 24826 76 {24,828 0B) {1 30)
4/17/2001  TORONTO-DOMINION COM STK NPV (1 100) 27,134 93 (26 450 43) 664 50
4/18/2001  TORONTO-DOMINION COM STK NPV {1,100} 2742713 (26,482 26) ara 4t
11/152001 TORONTO-DOMINION COM STK NPV (800} 19,808 16 {20 198 58) (590 42)
1116/2001 TORONTO-DOMINION COM STK NPV {400) 9,538 90 {10,056 37) (517 47)
5252001 TOSO CQ JPYS0 (5 000} 15,968 67 {41 598 73) (25,632 06)
5/31/12001  TOSOQ CO JPY50 {1,000} 319353 (807322 {4 879 69)
111272001 TOSO €O IPYS50 {2,000) 498087 {108,146 44) {11 185 57)
11/22/2001  TOSO CO JPY50 {1,000} 243128 (8,073 22 (5 841 94)
12110/2001 TOSO CC JPY50 {2 000) 7,150 99 (24,219 67) (17,068 68)
12111/2001  TOSO CO JPYSO {3 000) 7,418 40 (24.219 66) {17 101 26)
121212001 TOSO CO JPYS50 (1 000) 237083 {3,395 57) (1 024 74)
1972001 TOTAL FINA ELF EUR10 {800) 108 841 18 (120 210 98) {11 389 82}
4/30/2001 TOYOTA AUTO RECENABLES 2000-A OWNER TR AST BKI (255 000) 268 47500 (287 361 52) {886 52)
a%/2001  TRACTOR SUP CO COM {1,700} 34517 34 (12 BS6 25) 2166109
8/10/2001 TRACTOR SUP CO COM {4 200) 85908 13 (31 782.50) 54 14563
&/15/2001 TRACTOR SUP CO COM (2 700} 58 199 52 (20,418 75) 17,780 77
11/14/2001 TRACTOR SUP CO COM {2 500) 77 587 41 (18 306 25) 58 681 16
11/15/2001 TRACTOR SUP CO COM (700) 20 670 31 (5293 75) 15376 56
12/4/2001 TRACTCR SUP CO COM {4 500} 137 542,89 (34 031 25) 10391164
6/21/2001 TRANSMETA CORP DEL COM (2.500} 1435977 (90,706 25) (76 348 48)
6/22/2001 TRANSMETA CORP DEL COM {2.800} 15,738 27 (87 933 57} (72,195 30)
6/25/2001 TRANSMETA CORP DEL COM (1 100) 683220 {26 922.28) (20 090 08)
&/27/2001 TRANSMETA CORP DEL COM (2.400) 1335795 (54 837 30) {41 479 35)
2232001 TRANSOCEAN SEDCO FOREX INC COM (300) 14321562 (& 234 78) 6,086 74
2/%/2001  TRIBUNE CO COM {200) 7.817 73 (9 044 38) {1226 63)
2/2372001  TRIBUNE CO COM (400} 15 655 47 (18088 72) (2 433 25)
121472001  TRIBUNE CO COM {400) 14,585 51 (18 088 72) (3,493 21)
4/15/2001  TRIQUINT SEMICONDUCTOR INC COM {13,600) 327 088 77 (280,026 40) 47 060 37
2/232001 TRW INC COM (7 6,504 93 (9 094 58) (2 499 65)
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127712001 TRW INC COM (150) 605529 {8,103 08) (2047 79)
292001  TUPPERWARE CORP COM {1 400) 3148200 {25,152.05) 632995
2/24/2001  TUPPERWARE CORP COM (700) 15707 47 (12835 27) 287220
22352001 TUPPERWARE CORP COM {2,200} 47 D4 40 {40 339 42) 7 464 98
A168/2001  TUPPERWARE CORP COM (3 600} 89,583 36 (65 621 34) 2396202
ANMY2001  TUPRERWARE CORP COM {300} 7466 75 (5 527 29) 1938 46
202001  TUPPERWARE CORP COM (2 000} 49,744 93 (37,359 30) 12,385 83
124201 TUPPERWARE CORP COM {1,300) 25648 14 (24,815 50) 1032684
171972001 TXINSTRS INC COM {1 800) 91790 08 (24 545 74) 67 24335
2232001  TXINSTRS INC COM (1 500) 4533593 (23 784 75) 2151123
2/26/2001  TXINSTRS INC COM (T00) 20 719 30 {12.096 44) 862288
2TI2001  TXU CORP COM (720) 31,750 94 {35018 35) (3 267 41)
12/6/2001  TXU CORP COM {S85) 25102 11 {27 479 68) (2377 57)
1211872001 TXU CORP COM (435) 19,647 99 (21 156 92) {1508 93)
2732001 TYCO INTL LTD NEW COM (3,550) 188,498 70 (118 698 69) 69 BOO D3
5/21/2001 TYCOINTL LTD NEW COM (400) 23583 21 {13 374 50) 10208 71
2232001 14 S AIR GROUP COM {200} 8nar2 {15,141 67) {8027 85}
472472001 U S AIR GROUP COM {5 2,08393 (8,053 12) (3989 19)
2/232001  UN PAC CORP COM (900} 49030 38 (39,654 00) 9376 36
4242001  UN PAC CORP COM {1 900) 105 237 48 (81 280 25) 2385723
11/30/2001  UNI-CHARM CORP JPYS) {1 000} 2599188 (64 863 04) (38 871 16)
12132001  UNI-CHARM CORP JPY50 {3 000) 23 808 42 {64 863 04) (41 054 62)
1211472001 UNI-CHARM CORP JPY50 (1 000) 23,298 95 (64,883 D4) {41 564 09)
911/2001  UNILEVER NV CVA NLG1 12 {7 200) 4245177 {334,924 15) 89 597 62
91372001  UNILEVER NV CVANLG1 12 (4,411} 256 055 14 (247 DOY 03) 9046 11
2232001 UNISYS CORP COM (250) 4238 10 {9 890 00) (5,653 90)
W222001  UNISYS CORP COM (2.500) 35 242 82 {94,048 94) (58 808 12)
2232001 UNITEDHEALTH GROUP INC COM {390) 20,918 50 (23175 42) {2,258 52)
6/8/2001  UPM-KYMMENE CORP NPV (500) 18,207 17 {13981 27) 222559
8/17/2001  US BANCORP {1 5000 38,611 51 (44 229 25) (7.317 74)
8/30/2001 US BANCORP {2.200) 53 106 44 {56 145 70) (3039 26)
10/5/2001  US BANCORP (8,000} 11127107 (139,457 40) (28 188 33)
10/5/2001 US BANCORP {4,000) 74,822 30 (92,971 60) {18,149 30)
10/872001  US BANCORP {12,000} 20267322 (289,698 50) (87 023 28)
1/2/2001  US TREAS 7 NT DUE 07-15-2008 REG (375 000) 41220703 {394,043 55) 18 162 48
1/4/2001  US TREAS 7 NT DUE 07-15-2008 REG {1,370 000) 1,496 002.81 {1457 471 48) 3861133
@/18/2001  US TREAS 7 NT DUE 07-15-2008 REG {445,000} 487 796 43 (482 233 98) 5 562 50
62272001  US TREAS 7 NT DUE 07-15-2008 REG (550 000) 604 226 58 (506,241 01) 798555
672212001 US TREAS 7 NT DUE 07-15-2008 REG (120,000} 131 760 B4 {130 D40 £3) 1720 M
7192001 US TREAS 7 NT DUE 07-15-2008 REG {600 000} 658,546 83 (650 753 13) 779375
8712001  US TREAS 7 NT DUE 07-15-2006 REG {315,000} 34587248 {341 775 00) 4,007 48
&/20/2001 US TREAS 7 NT DUE 07-15-2006 REG (705 000} 780 848 80 {764 016 41) 18633 39
8/10/2001 S TREAS 7 NT DUE 07-15-2006 REG (670 000) 745 532.03 (727 668 02) 17 866 01
9/13/2001  US TREAS 7 NT OUE 07-15-2008 REG (425,000} 476 8684 08 (453,930 4T) 12,733 59
9/14/2001 US TREAS 7 NT DUE 07-15-2006 REG (520 000) 587,762.50 (585 257 81) 22,504 69
911812001  US TREAS 7 NT DUE 07-15-2006 REG (475,000) 535 148 05 {519 114 07) 16,633 08
10/26/2001 US TREAS 7 NT DUE 07-15-2006 REG {405 000) 459 23203 (444,983 79) 14,248 24
10/31/2001  US TREAS 7 NT DUE 07-15-2008 REG (580,000} 664,394 53 {650 011 23) 14 38320
11/5/2001 US TREAS 7 NT DUE 07-15-2008 REG (285 000) 325,490 04 (324,458 20) 1,031 84
14/7/2001 US TREAS 7 NT DUE 07-15-2008 REG {230 000) 264 419 14 (263,105 47) 131367
11/14/2001  US TREAS 7 NT DUE 07-15-2008 REG (490,000) 558 341 41 {561 265 63) (4 924 22)
11152001 US TREAS 7 NT DUE 07-15-2006 REG (355 000) 401,039 08 (407,029 69) {5 990 63)
12442001 US TREAS 7 NT DUE 07-15-2008 REG {470,000) 528319 14 {533 558 25) (4 237 11)
1/24/2001 S TREAS BDS DTD 08/15/1993 6 25 DUE  08-152023 REl  (50,000) 52,943 36 (52732 42) 21094
2/6/2001  US TREAS BDS DTD 08/15/1993 6 25 DUE  08-15-2023 REt (185,000} 200,052 93 (198,000 58} 2,05234
2712001 US TREAS BDS DTD 08/15/19#93 6 25 QUE  08-15-2023 REC (1,600,000) 173206250 (1.712.537 51} 1552499
282001  US TREAS BDS DTD 08/15/1993 8 25 DUE  08-15-2023 REt (85 000) 91,228 91 (90973 24) 255 67
21572001  US TREAS BDS DTD 08/15/1993 6 25 DUE  08-15-2023REt (75000} 8001563 {80,270 51) (254 88)
212212001 US TREAS BDS DTD 08/15/19936 25 DUE  08-152023 REt (195 000) 208 345 31 (208,703 32) (358 01)
2/23/2001  US TREAS BDS DTD 0815/1993 6 25 DUE  08-15-2023 REt {300,000} 321,070 31 (321082 03) {1172
3122001 US TREAS BDS DTD 08/15/1993 6 25 DUE 068-15-2023 RE( (230 000) 252 460 94 (246,182 89) 6298 05
316/2001  US TREAS BDS DTD 0&/15/1993 8 25 DUE  08-15-2023 RE(  (125,000) 13781250 (133 784 18) 4028 32
422001  US TREAS BDS DTD 08/15/1993 8 25 DUE  08-15-2023 RE(  {450,000) 483 750 00 {481 623 05) 212695
4232001 US TREAS BDS DTD 0&/15/1993 6 25 DUE  08-15-2023 REt (300 000} 313406 25 (326,873 04) {13 466 79)
5//200%7  US TREAS BDS DTD 08/15/1993 6§ 25 DUE  08-15-2023 REt (155 000} 183,149 81 {168 981 06) {5 831 45)
511/2001  US TREAS BDS DTD 08/15/11993 6 25 DUE  08-15-2023 REt (495 000} 511 860 04 (530 922 48) {19 0B1 52)
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§17/2001  US TREAS BDS OTD 08151993 8 25 DUE  08-15-2023 REt (250 000) 258 11523 (288 787 11) (9 671 88}
8/1/2001  US TREAS BDS DTD 08/5/1993 6 25 DUE  08-15-2023REI (210 000} 225897 66 (224 472.08) 142558
&/1/2001  US TREAS BDS DTD 08/15/1993 6 25 DUE  08-15-2023 REr {390 000} 418,153 13 (421 273 45} (312032)
1012001 US TREAS BDS DTD 08/15/1993 6 25 DUE  08-15-2023 REt (370,000 408,271 88 (398 348 88) 9,925 20
11772001 US TREAS BDS DTD 08/15/1993 8 25 DUE  08-15-2023 REt  (75000) 82,851 56 (82,744 53} 707 03
1011972001  US TREAS BDS DTD 08/15/1993 6 25 DUE  08-15-2023 RE1 (200 000) 222082 50 (217,604 68) 4457 81
10722/2001 US TREAS BDS OTD 08/15/1493 6 25 DUE  08-15-2023 REC (215 000) 238,045 3 (224 392.58) 1385273
11/1/2001  US TREAS BDS DTD 08/15/1983 6 25 DUE  08-15-2023 RE(t (995 00Q) 1170213 28 (1,080,293 37) 100919 01
141172001 US TREAS B80S DTD 08151993 6 25 DUE  08-15-2023 REL (270 000) 312,314 08 {279 371 48) 3204258
11/19/2001 US TREAS BDS OTD 0&/15/1993 6 25 DUE  08-15-2023 RE(  (135,000) 147,085 63 (148,348 09) 719 54
47/2001  US TREAS BILLS 04-18-2001 {900 D00} 894 611 58 (888 170 00) 6 44158
41072001 US TREAS BILLS 04-19-2001 {1 600 000) 1598 259 56 (1 578,968 89) 18,290 67
6/14/2001  US TREAS BILLS 07-18-2001 (500,000} 458 407 99 (495 250 42) 214757
9/10/2001  US TREAS BILLS 10-18-2001 (300 000) 298 964 50 (297,372 38) 159212
972001  USTREASNTSDTDODASB587SDUE  11.152004 BEQ {480,000} 508 51250 {504 634 57) 187793
11/20/2001 US TREASNTSDTD 00858 58750UE  11-152004 BEQ (140 000) 149 450 09 (149 €90 63) {240 63)
21¥2001  US TREAS NTS DTD 08/15/1989 - NTS 6 DUE 08-15-2004 R1 {200 000) 207 358 38 {207 101 56) 5782
Y2/2001  US TREAS NTS DTD 08/15/1599 - NTS 8 DUE 08-15-2004 Rl (325,000) 338,781 72 {338 540 04) 222168
V212001 US TREAS NTS DTD 0815/1989 - NTS 8 DUE 08-15-2004 RI {455 000) 474 408 59 {471,158 05) 325254
9/2001  US TREAS NTS DTD 08/15/19089 - NTS 8 DUE 08-15-2004 Rl (325 000) 33812695 {338 623 45) 150350
X21/2001  US TREAS NTS DTD 08151989 - NTS 8 DUE 08-15-2004 RI (75 000) 7872070 (77 683 59) 1037 11
410/2001  US TREAS NTS DTD 08/15/1999 - NTS 6 DUE DB-15-2004 RI {160 000) 187 237 50 (168 312 50} (875 00}
41772001 US TREAS NTS DTD 08/15/1989 - NTS & DUE 08-15-2004 Rl {440,000) 45753125 (482 859 38) (5328 13)
ANB2001  US TREAS NTS DTD 0&/15/1999 - NTS B DUE D8-15-2004 RI (235,000} 245538 28 (244,473 a4) 1004 84
S17/2001  US TREAS NTS DTD 08/15/1689 - NTS 8 DUE 08-15-2004 RI (510 000) 529,005 47 (531 330 08) (2324 81)
518/2001 US TREAS NTS DTD 08/15/1989 - NTS 8 DUE 08-15-2004 Rl (455 000} 47177813 (474 113 67) (2 335 54)
9/24/2001  US TREAS NTS DTD 08/15/1999 - NTS 8 DUE 08-15-2004 Ri  (150,000) 160 640 63 (157 B48 48) 290415
1/4/2001  US TREAS NTS DTD OW/15/1909 8 DUE ~ 08-15-2009 REG (250 000} 265 273 44 {264,355 47) 917 97
1/4/2001  US TREAS NTS DTD 08151990 8 DUE 08152000 REG (260 000) 27572188 (274,929 69) 78219
1/18/2001 US TREAS NTS OTD 08/151999 6 DUE  08-15-2009 REG (85 000) 89 243 38 (89 €80 86) {637 50)
1712001 US TREAS NTS DTD 00151998 6 DUE  08-15-2008 REG (50 000) 5267188 {52,871 09) (189 21)
UZ¥2001 US TREAS NTS DTD GBNS1699 6 DUE  08-15-2009 REG (255 000) 268,806 41 (269 642 58) (976 17)
14282001  US TREAS NTS DTD 08/15/1999 6 DUE  08-15-2000 REG  (255,000) 200,804 49 (271,171 48) (4,566 09)
/172001 US TREAS NTSDTD 0AMS/1999 8 DUE  03-15-2009 REG  (160,000) 169,950 O (170,475 00} (525 00)
21172001  US TREAS NTS DTD 0&/15/1993 8DUE  08-15-2009 REG  (500,000) 531,601 58 (527,564 48) 383710
252001 US TREAS NTS DTD 08151999 8 DUE 08152009 REG {505 000) 533,800 78 (529,263 67) 4537 11
2132001 US TREAS NTS DTD 0#/15/1888 BOUE ~ 08-15-2003 REG (305 000) 321,017 97 (319 883 40) 2034 57
32001 US TREAS NTS DTD OMMS/1999 6 DUE  08-15-2000 REG (870 000) 711,248 88 (713053 13) {1 806 25)
4/4/2001 US TREAS NTS DTD 0151998 6DUE 08152009 REG (295,000} 31551172 (315,022.27) 480 45
452001 US TREAS NTSDTD 0811511999 6 DUE ~ 08-152009 REG (165 000) 17587324 {176 021 48) (148 24}
41172001 US TREAS NTS DTD 08/151990 BDUE 08152009 REG (215,000} 227,144 14 (229 381 23) (2217 19)
42¥2001  US TREAS NTS DTD 081151999 6 DUE 08152009 REG (250 000) 26281250 (266 673 44) (3 B8O 94)
4/268/2001  US TREAS NTS DTD 0a/151292 8 DUE  08-15-2008 REG (220,000} 221,810 49 (234,128 12} (291171
5/2/200% US TREAS NTSDTD 081511999 6 DUE 08152000 REG (300 000) 31438719 {319 556 68) (5229 49)
51772001 USTREAS NTSDTD 08151998 8DUE 08152009 REG {230,000} 34206583 {3468 859 37) (4,503 74)
S/18/2001 US TREAS NTSDTD 08151898 § DUE  0B-15-2009 REG  (290,000) 301,454 08 (301,939 85) (475 7O}
51872001 US TREAS NTS DTD 08/15/1999 8 DUE  08-15-2009 REG (300,000 311,76563 {312,351 58) (585 93)
7172001 US TREAS NTS DTD 0&NS/M899 6 DUE 08152000 REG (255 000) 26737148 (265,688 68) 188280
81672001 US TREAS NTS DTD 08/151999 8 DUE 08152008 REG (230,000} 245686 72 (239 792 87) 583375
9/5/2001  US TREAS NTS DTD CAM1SM999 6 DUE  03-15-2009 REG (140 000) 149 482,81 (145 960 94) 3,521 87
5/18/2001 US TREAS NTS OTD08/151198 6 DUE  G8-15-2009 REG  (320,000) 348,566 40 (334,871 87) 13,694 53
9/21/2001 US TREAS NTSDTD 08151998 6 DUE  08-15-2008 REG (420,000 458 458 25 (441,305 08) 1715117
10/1/2001  US TREAS NTS DTD 08151898 6 DUE = 08152009 REG (140000} 154,109 38 {147 343 38) 8,786 02
11720/2001  US TREAS NTS DTD 0415/1899 86 DUE  08-15.2008 REG {75,000} 81,237 1 (80,068 38) 1168 95
11/30/2001  US TREAS NTS OTD 04151899 6 DUE 08152009 REG (270 000) 20334023 {290 112.50) 322773
5732001 US TREAS NTS TIPS INFLATION INDEXED 3 375 DU (250 000) 262 909 04 (255,484 29) 27,424 75
9/11/2001  USINOR NPV (30 109) 207,001 88 {425 598 70) (128 507 82)
911372001 USINOR NPV {45,162) 408,253 68 (848,233 97) {207,940 29)
2M2001  USTINC COM (12.900) 343 383 81 {251,486 19) 92377 62
12412001 UST INC COM {500} 17,869 40 (14 207 60) asheo
12172001  UTD PAN-EUROPE COM EUR1 ASHS (8,500) 441508 {176 048 75) (173834 67)
113072001 UTD STATIONERS INC COM (10 900) 278,403 96 (213,785 84} 64818 12
2172001  UTD STATIONERS INC COM (2.100) 52,498 25 (57 750 00) {5,251 75)
212372001  UTD TECHNOLOGIES CORF COM {1130) 87589 02 {52,967 14) 34621 88
9/18/2001 UTD TECHNOLOGIES CORP COM (860) 42,587 58 (40 925 25) 1802.33
3152001 VARCO INTL INC DEL COM (3 700) 78,203 91 (25,661 01) 52 542 90
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152001 VARCO INTL INC DEL COM (2 400) 50 382.31 (16 645 88) 3371543
3/16r2001  VARCQ INTL INC DEL COM (6 100) 125 004 95 (42,303 50) 82,701 45
FZU2001  VARCO INTL INC DEL COM (10 000} 209 784 99 (195,650 00) 1413499
X22r2001 VARCQ INTL INC DEL COM {10,000) 209 542.08 (198 000 00} 13842098
¥2Z¥2001 VARCO INTL INC DEL COM (2.500) 55674 38 {48 317 53) 7,356 85
3/26r2001  VARCQ INTL INC DEL COM {1 300) 20878 00 (24 494 21) 518379
¥26/2001 VARCO INTL INC DEL COM {2,300) 51633 27 (41,235 85) 10 397 42
212001 VARCO INTL INC DEL COM {1,600) 35 706 32 (28,280 00} 742632
¥29/2001 VARCOQ INTL INC DEL COM (800) 16,550 44 {14 140 00) 2419 44
4102001 VARCO INTY, INC DEL COM {600) 12,869 57 (10 605 0O) 2264 57
41272001 VARCO INTL INC DEL COM (400) 847971 {7 070 00} 1,409 71
425/2001  VARCO INTL INC DEL COM {1 DOO) 2184827 (17,525 00} 412427
§12/2001 VARIAN INC COM (2.100) 8571982 (89 477 43) (23 757 61)
5/2/2001  VARIAN INC COM {4,400} 137,187 42 (188 418 97) (51 229 55}
5712001 VARIAN INC COM {1 800) 57 233 40 {62 855 30) (5 421 90)
51472001  VARIAN INC COM {305) 8441 19 (9211 59) 229 60
111172001 VARLAN MED SYS INC COM ISIN #US0222091057 (8 100) 373,307 54 {200,030 52) 17327702
4/572001  VARIAN MED SYS INC COM ISIN RUSHZ22091057 (3 300) 154 798 11 (179 500 88} 15297 43
10/12/2001  VERISIGN INC COM {920) 45985 31 (44 472 80) 151251
12/1372001 VERISIGN INC COM (800} 2554114 (65,025 00) (39 433 88)
121472001 VERISIGN INC COM (140) 5,888 80 {15 172.50) {9 285 70)
121772001 VERISIGN INC COM {1,080} 44,439 01 (114 877 50) (70 438 49)
22312001 VERITAS SOFTWARE CORP COM {1 104) 68 907 70 {114,857 84) (45 860 14)
1072001 VERITAS SOFTWARE CORP COM {2.030) 77 508 %0 (222 788 94) {145 260 44)
232001 VERITAS SOFTWARE CORP COM (1,100 35218 64 {114 483 08) (70 246 42)
272001 VERIZON COMMUNICATIONS COM {3,025) 142,744 58 (132 261 93) 1048305
4/2412001 VERIZON COMMUNICATIONS COM (1,440) 77.037 42 {62 961 05) 14,076 37
8172001 VERIZON COMMUNICATIONS COM (250 19 31585 (15 303 03) 401282
832001 VERIZON COMMUNICATIONS COM (4 835) 24809910 {247 892.48) 208 61
2712001  VERIZON COMMUNICATIONS COM {1,435) 73,54273 (79 848 55) (6 105 82)
10/372001  VERIZON COMMUNICATIONS COM (B55) 35 807 85 {38 323 19) {515 34)
1172002001 VERIZON COMMUNICATIONS COM (250) 17,247 42 {19,500 74) (2253 32)
21112001 VESTAS WIND SYSTEM DKK1 {1,255} 71,184 87 (88 573 50) 261117
2272001 VESTAS WIND SYSTEM DKK1 (868) 49,165 90 (AT 427 13) 173817
5/11/2001 VESTAS WIND SYSTEM DKK1 {15 00G) 428 687 51 (749,610 59} (320 923 08}
81372001  VESTAS WIND SYSTEM DKK1 8 735) 194 130 38 (258 898 51) (64 763 13)
20/20017 VIACOMCOMCL B {1,500) 7939145 (89 021 90) 10 360 55
22320001 VIACOM COMCL B (2.200) 111514 27 (101 32.12) 10 282.15
522001  VIACOMCOMCLB {2.200) 118,718 39 {119 890 07) {973 68)
12/4/2001 VIACOM COMCL B (900) w521 N (48 60 67 {10 341 96)
/3072001 VIASYS HEALTHCARE INC COM NEW n 1571 {14 06) 165
11/30/2001 VIASYS HEALTHCARE INC COM NEW 3} 1185 (1121 074
1232001 VIASYS HEALTHCARE INC COM NEW (1,022) 17 B84 40 (18 71581} 1168 48
/22001 VIGNETTE CORP COM {2000) 30,259 18 {40 000 00) {9 740 81)
1/5/2001  VIGNETTE CORP COM {2,200) 3265307 (44,000 00) (11,346 93}
111912001 VIGNETTE CORP COM (10,000} 74,168 52 {206 450 00} (132.283 48)
1/22/2001 VIGNETTE CORP COM (3 800) 27 14885 (77 400 00} (50.251 15)
1232001 VIGNETTE CORP COM (2 600) 28,22305 {77,400 00) (49 176 05)
1/24/2001  VIGNETTE CORP COM {3,100} 26 405 84 (88 650 00) (40 244 16)
4/25/2001 VIGNETTE CORP COM {1 300) 11,618 38 {27 950 00) {16,331 64)
172652001 VIGNETTE CORP COM {200) 174994 (4,300 00) (2.550 06)
3/18/2001  VINTAGE PETE INC COM {11 800) 227 874 57 {273 153 18) (45,478 55)
AM9/2001  VINTAGE PETE INC COM {3 300) 65,172.82 (85 340 00) {167 18)
6/26/2001  VITESSE SEMICONOUCTOR CORP COM (1.830) 2720378 (85,788 09) (58 584 31)
6/8/2001  VIVENDI UNIVERSAL EURS 50 {900) 57,128 34 (58 012.56) (40834 22)
6/20/2001 VIVENDI UNIVERSAL EURS 50 {10 553) 811 437 15 (1,150 638 13) (535.200 58)
9/11/2001 VIVENDI UNIVERSAL EURS 50 (16 578) 784,581 84 (1209381 71) (445315 87)
/1242001 VIVENDI UNIVERSAL EURS 50 {10 159) 410 493 89 (561 205 23) (141711 24)
/1212001 VODAFONE GROUF PLC ORD USDO 10 (622 814) 1.457,558 65 {2 551,212 85) (1 093 654 00)
21232001 VULCAN MATERIALS CO COM {500) 20 494 31 {22,217 50} (1,72319)
/7312001 WA MUT INC COM (1132) 57118 81 {48 873 28) 8,24553
212372001 WABASH NATL CORP COM {400) 4,307 85 (10 278 57} (5970 72)
812001 WACHOVIA CORP NEW 5 625 DUE 12-15-2008 BEO {200,000) 192 434 00 {198,892.00) {4 458 00)
8/0r2001  WACHOWIA CORP NEW 8 15 DUE 03-15-2009 BEO (120,000) 118 047 60 (119,553 20) (645 60}
2/242001  WALGREEN CO COM {1 800) 76 965 43 {8 422 38) 68 542 55
10/172001  WALGREEN CO COM (300) 10,208 89 (1403 81) 8 80508
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27732001 WAL-MART STORES INC COM {9 500} 479 164 00 (139 817 85) 339 346 15
V2000 WAL-MART STORES INC NT8875DUE  08-10-2005 BE( {400 D00} 425 048 00 {394 096 00) 3095200
41212001 WANADOO EURO 30 (1 000) 5,703 41 (17 761 18) {12057 75)
22372001  WASTE CONNECTIONS INC COM (450) 1392253 {11 068 85} 285568
10/2472001 WASTE CONNECTIONS INC COM {1 350) 39023 14 (37 455 85) 1567 29
10/25/2001  WASTE CONNECTIONS INC COM {400} 11,478 69 {13.241 44) {1,762 75)
ZU200%  WASTE MGMT INC DEL COM STK {1 800} 41 200 62 (26 320 50) 14 880 12
1272002001  WASTE MGMT INC DEL COM STK (800) 24 44806 {11698 00) 12,750 06
172872001  WATERS CORP COM (130) 893758 (8 456 50) 53108
272352001 WATERS CORP COM (130) 8417 21 {8,456 50) (39 29)
111572001 WATSON PHARMACEUTICALS INC COM {870) 27 401 58 (81 498 07) (34 096 49}
1112172001 WATSON PHARMACEUTICALS INC COM (810) 22557 74 (53 724 95) {31 167 21)
1732001 WEATHERFORD INTL INC NEW COM {1 000} 44,890 00 (11 962.79) TN
14/2001  WEATHERFORD INTL INC NEW COM (1,500) 64 505 94 {21850 89) 42 65505
1/11/2001  WEATHERFORD INTL INC NEW COM (3,500} 166 089 45 (44 655 98) 121 41347
21112001  WEATHERFORD INTL INC NEW COM {2,000) 95 167 82 {31738 99) 6342883
2272001 WEATHERFGORD INTL INC NEW COM (2 000} 95109 79 (31,733 99) 64 370 80
3152001  WEATHERFORD INTL INC NEW COM (7 600) 400,323 38 {241839 51) 158 393 85
4772009  WEATHERFORD INTL INC NEW COM {2,000} 90 498 67 (31 739 00) 58 759 97
4/20/2001 WEATHERFORD INTL INC NEW COM {1,500} 76 048 41 {23 504 24) 5224217
51872001  WEATHERFORD INTL INC NEW COM {1 500) 89,105.42 (24 569 20) 64 538 22
§/22/2001 WEATHERFORD INTL INC NEW COM (500) 29,400 51 (8317 23) 2109228
S/25/2001  WEATHERFORD INTL INC NEW COM (2,000) 111 710 47 {32,077 82) 79 63285
912001 WEBMETHODS INC COM {1 100) 9,257 51 (84 493 75) (75.238 24)
9/19/2001  WEBMETHODS INC COM {1,800} 14 504 81 {141,768 75) {127 173 54)
9/19/2001 WEBMETHODS INC COM (100} B804 87 (8 000 00} (7 195233)
9/20/2001 WEBMETHODS INC COM {400) 3,455 20 {32 000 00) (28 544 80)
772012001  WEBSTER FNCL CORP WATERBURY CONN COM (300) 10 405 85 (9 262.50) 114715
7T¥2001  WEBSTER FNCL CORP WATERBURY CONN COM {200) 8,940 76 (8 175 00} 77476
77252001  WEBSTER FNCL CORP WATERBURY CONN COM (100 343917 (3,087 50) 35187
531/2001 WEIR GROUP ORD GBPO 125 (128 000} 51268292 (345 217 14) 1687 445 78
9122001 WELLA AG NON VTG PRF NPV (2.783) 128,298 77 (147,238 89) {18,942 22
8132001  WELLA AG NON VTG PRF NPV {6 300) 282 298 55 {327 830 28) (45 531 73)
2732001 WELLPOINT HLTH NETWORKS INC CL A (NEW) DELAW E {130} 11 894 680 {11 485 25} 399 35
223/2001  WELLS FARGO & CO NEW COM STK (3,400) 164,588 50 {120 007 25) 44 581 25
2/8/2001  WENDY S INTL INC COM {1 200} 29,843 00 {26,622 00} 322100
2/73/2001 WENDY S INTL INC COM (1 900) 48,828 40 (42,151 50) 467490
12472007  WENDY S INTL INC COM {1 000) 28 649 04 {22,185 DO} 6 484 04
61272001 WESTPAC BKG CORP NPV (2 BOD) 20,281 53 (17 886 83) 237460
6/1472001 WESTPAC BKG CORP NPV {2.800) 20 688 71 (17 886 93} 279978
6/152001 WESTPAC BKG CORP NPV (2 000) 14,924 57 (12,778 38) 214819
7732001 WESTPAC BKG CORP NPV {2,800) 20069 26 (17888 93) 2,18233
72001 WESTPAC BKG CORP NPV (1.200) 831908 (7,685 83) 653 25
9/4/2001  WESTPAC BKG CORP NPV {2 700) 20 105 38 (17248 12) 2,857 24
10/3/2001  WESTPAC BKG CORP NPV {3,200) 2124007 {20 442.21) 797 88
142001  WESTPAC BKG CORP NPV {1.200% ag11 59 (7 685 83) 34576
araIngt  WESTPORT RES CORP NEW COM {100) 2,000 88 (1,768 75) 20211
8232001 WESTPORT RES CORP NEW COM (100) 1988 68 (1,768 75) 189 9%
2/42001  WESTPORT RES CORP NEW COM (200) 3,550 48 {3,507 50) (47 04}
9/572001  WESTPORT RES CORP NEW COM (200) 1529 52 (3597 50) {67 98)
9/4/2000  WESTPORT RES CORP NEW COM {300) 5,160 42 (5396 25) {23% 33)
272372001 WEYERHAEUSER CO COM (850) 3297989 (31.541 22) 1,438 67
47202001 WHOLE FOODS MKT INC COM (5 900) 253,925 17 {336,019 84) {82 094 67)
S/2/2001  WHOLE FOODS MXT INC COM {600) 28,832 99 {34 800 00) (S 967 01)
1211072001  WHOLE FQODS MKT {NC COM (8 00O} 264,914 56 (139,079 20) 12583538
27232001  WILLIAMS CO INC COM {1 600) 6862177 (82,478 58) 4143 21
10/20/2001  WILLIAMS CO INC COM (2.415) 67001 21 (83,309 48) (18 308 27)
1211772001 WILLIAMS CO INC COM {2.480) 58,258 31 {84,615 98) {28 357 65)
12/2172001 WILLIAMS CO |NC COM (2.155) 5150277 {58 749 58) {5.248 79)
432001 WILLIAMS COMMUNICATIONS GROUP INC COM (15.214) 71,047 00 (55,054 62) 15692 38
532001 WILLIAMS COMMUNICATIONS GROUP INC COM © 175 (4 93) {318)
S2001  WILLIAMS CCMMUNICATIONS GROUP INC COM {0) 032 ©27) 005
S/A/2001  WILLIAMS COMMUNICATIONS GROUP INC COM ()] 0cs (0 04) 001
8292001 WILLIAMS COMMUNICATIONS GROUP INC COM (3 454} 904261 {12834 92} {3 70231}
aNn/2001  WILLIAMS COMMUNICATIONS GROUP INC COM (1690} 3,866 85 (9,403 16} (5,516 30)
B272001  WILLIAMS COMMUNICATIONS GROUP INC COM {12.820) 2673134 {71 330 48) (44 599 14)
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11472001 WILLLAMS SONOMA INC COM (2 500) 64 51459 (84 635 14) (30 120 55)
U11/2001  WILLIAMS SONOMA INC COM (1,300) 11855 18 (22 490 00) 937518
4412001  WILLIAMS SONOMA INC COM {3.200) 8297323 {55 360 00) 2761323
4572001 WILLIAMS SONOMA INC COM {3.200) 8347485 {55,360 00) 28 114 65
4812001 WILLIAMS SONOMA INC COM {2 300) 50 224 40 {45 657 01) 1358739
4872001 WILLIAMS SONOMA INC COM (4 900) 1268411 85 (88 235 24) 38 175 61
41372001 WILLIAMS SONOMA INC COM {1 500} 48,552.58 {33 582.50) 15010 08
711172001 WILSONS LEATHER EXPERTS INC COM (3 200) 48,080 91 {56,800 00) (8 71009)
7/12/12001  WILSONS LEATHER EXPERTS INC COM {2 600) 3908333 (46 181 85) {7 068 52)
7H22001  WILSONS LEATHER EXPERTS INC COM (1 400) 21,108 77 {24 850 00) (3,741 23
TN3/2001  WILSONS LEATHER EXPERTS INC COM {5,800) 87 834 01 (103,148 23) {1531232)
THE2001  WILSONS LEATHER EXPERTS INC COM (8 000) 120,885 37 (152,369 50) {31703 13)
&14/2001 WOLTERS KLUWER CVA EURO 12 (30 780) 713359 81 (739 239 83) (25 830 02)
$16/2001  WOLTERS KLUWER CVA NLGO 12(STDIV1552001) (80) 19 19 - 1918
@/4/2001 WOLVERHTONEDUDLEY ORD GBPO 25 (128 000) 849,565 68 {859 303 85) (9 738 19)
5152001 WORLDCOM INC GA NEW 8 25000 05/16/01  O5/15/31825 (185 000) 182,593 15 (181 481 20) 111185
&/18/2001  WORLDCOM INC GA NEW MCI GROUP COM (N 1372 (3312) (19 40)
71107200t WORLDCOM INC GA NEW MC1 GROUP COM (1114) 17.948 27 (29 927 768) {11 679 49)
T/24/2001  WORLDCOM INC GA NT 6 95 DUE 08-15-2028 BEO (90,000) 70 266 60 {78 208 78) 1,057 84
2912001 WORLDCOM INC/WORLDCO (7 500) 140 284 B0 (379929 15) (239 684 35)
2232001 WORLDCOM INCAVORLDCO {3 350) 54,250 43 {170,241 82} (115,991 39}
42772001 WORLDCOM INC/WORLDCO {4.2095) 79 688 48 (192.458 95) (112,770 47)
6/27/2001  WORLDCOM INC/WORLDCO 5 320) 74,535 49 (190 872 87) {118,337 18}
72172001  WORLDCOM INCAWORLDCO (5 125) 68,547 59 {175 483 52) (108 815 83)
10/3/2001  WORLOCOM INC/WORLDCO (4 480) 84,563 81 {124 977 38) (60,413 47)
10/972001  WORLDCOM INC/WORLDCO {1 995) 26,853 20 {49 818 00) (22 965 70)
412872001  WPP GROUP ORD 10P (91 247) 1 008,853 60 (606,202.15) 402,658 45
222001  WRIGLEY WM JR CO CAP {1,300) 114 188 19 {95 112.13) 15,076 06
272372001  XCEL ENERGY INC COM (505) 13,886 83 (13 475 93) 390 80
4/24/2001 XCEL ENERGY INC COM {1,260) 38 504 31 (33,823 10) 4881 2
711872001  XCEL ENERGY INC COM (405) 11 485 85 (10 807 42) 658 43
8/1/2001  XCEL ENERGY INC COM 5 13504 (133 43) 161
8172001 XCEL ENERGY INC COM (2.835) 70 594 82 (72,330 19) {(173537)
10/18/2001  XCEL ENERGY INC COM {1 100) 33,128 40 {33851 45) (722.99)
111192001 XCEL ENERGY INC COM 01,195) 23,774 95 {34,007 21} (232.26)
2/232001  XEROX CORP COM (850) 5193 32 (39 821 71) {34 828 39)
3/22/2001  XEROX CORP COM (4 000) 22,562 04 (209,773 90) (187,211 86}
20232001 XILINX INC COM (450) 18 505 83 (39,825 00) (21318 27)
8/3/2001  XILINX INC COM (850) 35248 38 (58 640 82) {23 394 48)
7M1/2001  XO COMMUNICATIONS INC CL A {6 765) 10 422 47 (31,581 20) (21,168 73)
71122001 XD COMMUNICATIONS INC CL A (2.935) 462100 {13,705 B8) (9 084 B8)
7/26/2001 X0 COMMUNICATIONS INC CL A {8 935) 10048 33 {32 385 D6) (22,338 68)
1/5/2001  YAHOO INC COM (2.900) 82.877 40 {372,981 55) {290,304 15)
217312001 YAHOQ INC COM {800} 14 848 50 (83,715 88} (68 856 18)
312/2001  YAHOO INC COM {2 200) 35,880 28 (104 958 B9) (159,072.81)
1122001 YAHOO (NC COM (1770} 2130106 (32.658 27} {11,357 21)
712001 YAMANOUCH! PHARM JPY50 (2.000) 52,891 01 (110 1681 1) (57,270 50}
12/5/2001  YORK INTL CORP NEW COM {1.,300) 47,8904 39 (38,407 9B) 5586 41
12152001  YORK INTL CORP NEW COM {6 800) 382,148 87 {289,996 82) 7215225
12/8/2001  YORK INTL CORP NEW COM {1 400) 52,076 18 (41 418 18) 10 658 00
V22001  ZEHNDER GROUP CHF100(8R) (121) 8336924 (43 683 48) 3968578
/572001  ZIMMER HLDGS INC COM (1317 36 903 08 (37 752.85) (848 1)
4/412001  ZONAGEN INC COM {5,000} 1343705 {201,250 00) (187 812.95)
4/5/2001 ZONAGEN INC COM (12 200) 33,168 25 (471,588 00) (433,410 75)
4/16/2001  ZONAGEN INC COM (4 052} 10 707 G4 {125,812.00) (114 904 56)
471772001  ZONAGEN INC COM {4 500) 11870680 {139 238 75) {127 357 15)
Subtotal of losses rom assets held at Northem Trust [[2se428278 91 | (31030088026} (17,962,53335)]
1273172001 Capital losses rmaported m Lid Partnersiups 2001 K-1's (3921341 00)
3731/2001  Demolbon costs and wite down to apprassed value on
property located at 2905 Swiss Ave (438,303 09)
3/31/2001  Loss on apprassal of property located at 2917 Swiss Ave (149 682.00)
Loss recognzed on New Focus shares recerved in Morgenthaler V share distnbution {522 (059 81)
1/30/2001  Loss on trade in of vehacle 6 000 00 {8 774 00} (2,774 00)
Tota! Capital Loases for 2001
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Meadows Foundation, Inc.
Loss on Trade in of Vehicle

Form 990-PF, Part IV, Line 1(a)

December 31, 2001
EIN 75-6015322

Purchase Pnice
Date of Purchase
Date of Trade in
Trade in Allowance

Depreciation - 5 Year Straight Line, Half Year Convention

1998
1999

2000
2001
Accumulated Depreciation

Book Value at Date of Trade in
Trade in Allowance
Loss on Trade in

1/2 Year
Full Year

Full Year
1/2 Year

$ 21,935 26
1/23/1998
1/30/2001

$ 6,000 00

$ 2,194

4,387
4,387
2,194
$ 13,161
$ 8,774
6,000
$ (2,774)

Page 1 of 1

Statement 13 (a)

Statement 13 (a)
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Meadows Foundation, Inc.
Schedule of Compensation-Directors, Officers and Trustees
Form 990PF, Part VIIl, Section (1)

December 31, 2001

EIN 75-6015322

Address for all 1s-

3003 Swiss Avenue Dallas, TX 75204

Statement 14

Average
Hours per
Name Title Week Compensation Benefits
Benson, Martha Vice President, Treasurer, CFO 40 $ 184,268 % 46,673
Broadfoot, John Director 7 23,500 -
Bullion, JW Director 7 11.875 -
Campbell, True Direclor 7 24,500 -
Chapman, Dan Director 7 27,500 -
Culbertson, Judy Direclor 7 21,500 -
Esterline, Bruce Vice President for Grants 40 185,943 59,603
Evans, Linda Director 7 18,000 -
Evans, Linda President and Chief Executive Officer 40 267,500 56,120
Gill, Debbie Director 7 22,500 -
Hammack, John Director 7 27.500 -
Jones, Emily Assistant Vice President, Corporate Secretary 40 96,508 51,176
McCullough, P Mike Director 7 28,000 -
Meadows, Mark Direclor 7 23,500 -
Meadows, Michael Director 7 24,500 -
Meadows, Robert Director 7 24,500 -
Patrick, Michael Vice President and Chief Investment Officer 40 254,493 56,027
Rhodus, G Tomas Director 7 24,000 -
Ritzen, Evy Kay Director 7 22,000 -
Wess, Robert Vice President for Admirustration 40 182,493 65,804
Wilson, Stephen Director 7 23,000 -
3 1,517,580 $ 335,403

Page 1 of 1

Statement 14
Part VII1, Section (1}
Compensation of Directors, Officers, and Trustees



Meadows Foundation, Inc. Statement 15
Awards for Charitable Schools Program

Form 990-PF, Part IX-A, Line 1

December 31, 2001

EIN 75-6015322

The Meadows Foundation Awards for
The Charitable Schools Program

Believing that voluntary citizen action 1s one of America's fundamentat strengths, the board of
The Meadows Foundation initiated its Awards for Chantable Schools Program in 1981 to
encourage and support youth volunteensm

The program challenges high school and middle school students to engage in community and
service learning programs and provides a $500 cash award to schools that complete projects
planned and executed by their students

Participation in The Chantable Schools Program affords students the opportunity to expand their
life experiences through interaction and involvement with those of different circumstances and
backgrounds Therr iInvolvement exposes them to the reality of the struggles faced by those they
seek to help Of equal significance, students develop leadership skills as well as a sense of
community and personal responsibility for the welfare of others Through this program, the
Foundation has seen that students become empowered when they discover that through their
own efforts, they have the capacity to effect change in the world

Since its inception, the program has grown to include over 200 public and private high schools
and middle schools In the North Texas region and has awarded over $1 million to participating
schools

Program statistics for 2001-2002 Meadows Awards for Charitable Schools Program:

Number of Schools Participating: 202 public and private high schools and

middle schools located within 47 school districts
Number of Student Volunteers: 118,137 students
Number of Volunteer Projects: 2,239 projects in nonprofit agencies and schools
Number of Volunteer Hours: 476,764 hours
Value of Volunteer Hours: $2,455,335 (valued at minimum wage)

$7,652,062 (valued at the Independent Sector's
hourly volunteer wage of $16 05)

Total Awards Given: $102,000

Statement 15
Part IX-A, Line 1
Awards for Chanitable Schools Program
Page 1 of 1



Meadows Foundation, Inc. Statement 16
Summary of Direct Charitable Activities

Form 990-PF, Part IX-A, Line 2

December 31, 2001

EIN 75-6015322

Description Amount
Center for Communrty Cooperation: $ 455,608

Admunistration and operation of the Center for Community Cooperation, a conference
facility for free-of-charge use by nonprofit, educational, and cwic organizations that hold
meetngs and seminars designed to advance management/operatonal efficiencies of
nonprofit agencies in North Texas The Center serves over 40,000 persons each year

Statement 16
Part IX-A, Line 2
Page 1 of 1 Summary of Direct Chantable Actvibes



Meadows Foundation, Inc. Statement 17
Wilson Historic District

Form 990-PF, Part IX-B, Line 1

December 31, 2001

EIN 75-6015322

The Wilson Historic District

[n 1981, The Meadows Foundation began work on the acquisition and histonc restoration of
several turn-of-the-century Victonan homes 1n a deteriorated neighborhood near downtown
Dallas

The project was undertaken in an effort to adapt these structures for use as office space for
nonprofit organizations Subsequent phases of the project have resulted in the assemblage of
24 acres of surrounding property, the construction of new facilities, the renovation of existing
builldings, the relocation and renovation of additional Victorian homes and additional site and
streelscape improvements

Today, 25 nonprofit agencies are provided rent-free office space, as well as management and
technical assistance Considered a benchmark for historic preservation and a model project in
which to house nonprofit agencies, the first area to be restored within the Wilson Historic
District, the Wilson Block, has earned a listing on the National Register of Historic Places

At the heart of the project was the vision to create a neighborhood of nonprofit agencies using
rent-free office space to encourage collaboration and improved agency operations Tenants pay
their own electricity and telephone costs, while the Foundation pays for water and provides ali
maintenance, security, landscaping services and parking facilittes at no cost to the tenant
agencies In place of rent, tenants agree to work to improve their management effectiveness
and to develop cooperative programs with other nonprofit organizations In part because of their
participation in the project, the nonprofit agencies housed in the Wilson District continue to grow
and expand their services

Current Wilson District tenant agencies include

Arthritis Foundation
A nonprofit orgamzation positively impacting thousands of ives through programs, services,
tnformation and referral, as well as professional and patient education

Artreach
A nonprofit agency that provides access to the arts for economically disadvantaged children and
adults, people with disabilities, and senior citizens

AVANCE-Dallas

A comprehensive, community and school based family support program whose main purpgse Is
to build self-esteem, confidence and competence of both parents and children within a family
and community context

Center for Housing Resources
A nonprofit corporation advocating an adequate supply of well-constructed, affordable housing
for economically disadvantaged families and individuals

Statement 17
Part IX-B, Line 1
Wilson Historic District
Page 1 0of 3



Meadows Foundation, Inc. Statement 17
Wilson Historic District

Form 990-PF, Part IX-B, Line 1

December 31, 2001

EIN 75-6015322

Center for Nonprofit Management
Created by The Meadows Foundation, the Center 1s dedicated to improving the management
effectiveness of nonprofit organizations that seek to improve the qualty of life 1n the community

Communities in Schools
A nonprofit agency dedicated to connecting needed community resources with schools to help
young people successfully learn, stay in school and prepare for adult Iife

Dallas Concilio for Hispanic Service Organizations
A nonprofit organization dedicated to advancing and enhancing the qualty of Iife for Hispanics
through partnerships with all communities

Dallas Reads
A nonprofit orgamzation dedicated to assisting and enhancing adult literacy efforts by serving as
an informational source linking individuals with iteracy services within the community

Dallas Center for Contemporary Art
A nonprofit agency dedicated to encouraging and promoting the art and artists of Texas

Epilepsy Foundation
A nonprofit organization supporting the needs and nghts of people with epilepsy and educating
the community about the condition and social problems associated with the disease

Equest
A nonprofit agency providing equine-assisted therapy and rehabilitation for chiddren and adults
with physical, mental, emotional and learning disabilities

EXCAP (Exchange Club Center for the Prevention of Child Abuse of DFW, Inc.}

A nonprofit agency committed to strengthening families and communities by helping to break
the cycle of child abuse, reduce further instances of child abuse and create family environments
in which children can thrive

Family Gateway

A nonprofit agency providing services to children whose families are in crisis counseling,
temporary housing, Job search and placement assistance, transitional living apartments and
community transition services

Greater Dallas Community of Churches
An orgaruzation dedicated to a public expression of the Church's commitment to justice, peace,
human dignity and working to build the member congregation into a vital life-giving commuruty

LIFT
An organization created to enhance lives and strengthen communities by raising the adult
hteracy rate in the Dallas/Fort Worth metroplex

Statement 17
Part IX-B, Line 1
Wilson Histonc Distnict
Page 2 of 3



Meadows Foundation, [nc. Statement 17
Wilson Historic District

Form 990-PF, Part IX-B, Line 1

December 31, 2001

EIN 75-6015322

Mental Health Association

A nonprofit organization dedicated to improving mental health, providing education and
preventing mental iliness, and raising public awareness about mental ilinesses and mental
health

Mothers Against Teen Violence
A nonprofit organization, the agency Is dedicated to implementing effective strategies for teen
violence prevention

Nature Conservancy
A nonprofit organization dedicated to preserving plants, ammals and natural communities that
represent the diversity of hfe on earth by protecting the lands and waters they need to survive

Partnership

The Partnership for Arts, Education and Culture works in collaboration with arts and cultural
institutions throughout the Dallas/Fort Worth area to ensure that cultural arts are a wital part of
the education process

Preservation Dallas
A nonprofit organization dedicated to the preservation and revitalization of Dallas' buildings and
neighborhoods, as well as its other historical, architectural and cultural resources

Restoration Community

A nonprofit agency providing affordable housing for economically disadvantaged families
including acquisition and rehab, new construction, pre-qualification services, language
interpretation and closing cost assistance

Senior Citizens of Greater Dallas
An umbrella agency serving the Dallas area for 35 years, and dedicated to improving the quality
of life for older citizens

Suicide & Crisis Center

A nonprofit agency with trained volunteers and professional staff who provide leadership in
suicide prevention and cnsis intervention and respond with qualty services to people in crisis,
especially suicidal crisis

United Negro College Fund
A nonprofit organization providing funds to support 39 historically Black colleges and
universities and their 55,000 students

Volunteer Center of Dallas
A countywide resource for information, volunteer recruitment and referral to more than 1,000
nonprofit agencies in and around Dallas County

Statement 17
Part IX-B, Line 1
Wilson Histornic District
Page 3 of 3



Meadows gmdation, Inc. Statement 18

Grant Application Guidelines
Form 990-PF, Part XV, Line 2
December 31, 2001

EIN 75-6015322

Grant Application Guidelines
The Meadows Foundation

The Meadows Foundation exists to enrich the lives of the people of Texas The Foundation
aims for accessibiity, cordiality, objectivity, fairness and professionahsm in all of its dealings
with the public Under the terms of its charter, the Meadows Foundation can distribute
grants only to qualified public entities or 501(c}{3} charities serving the people of
Texas. The Foundation neither lends nor grants money to individuals

Grants are made in five areas:

Arts and Culture

Civic and Pubhic Affairs (including the natural environment)

Education {The Foundation 1s particularly interested in projects and programs which
improve the educahonal outcomes of Texas children )

Health (including Mental Heaith)

Human Services

The Foundation provides funding assistance throughout the state of Texas but tries to allocate
between one-third and one-half of its grants resources to organizations helping those in the
Dallas area. The goal I1s that, over time, each communty in the state rmay benefit from a
Foundation grant. If possible, one-half of grants awarded each year are given to organizations
not previously supported Grant applications for specific programs or projects, capital projects
or, less often, general operations are considered Endowment gifts are rare The Foundation
also considers program-related investments as part of its grant making activities.

The Foundation stnves to be responstive to the needs of all ehgible organizations and considers
requests of any amount There i1s no formal apphcation form Grant applications are
accepted at any time throughout the year. Each organization 1s imited to one apphcation
within a twelve-month period Applications are usually processed within three to four months,
For more nformation contact the Foundation

The Foundation looks for one or more of the following conditions in an application:

Foundation support would be wital or catalytic to a proposed project's success
A collaborative network exists that multiplies the impact of the grant

Sufficient local and other support exists to ensure that the project will be imptemented
and continue after the grant perod

The proposal 1s innovative and efficient in its use of funds

Expenses are reduced by sharnng rescurces with other agencies or groups
The project is well planned

The project promotes better human relationships and a sense of community
The project involves volunteers, including youth, where appropnate

In general, grants are nof made for purposes of:

Church or seminary construction

Annual fund-raising events or general sustentation dnves
Professional conferences and symposia

Out-of-state performances or competition expenses

Statement 18
Part XV, Line 2
Grant Application Guidelines
Page 10of 5



Meadows Foundation, Inc. Statement 18
Grant Application Guidelines

Form 990-PF, Part XV, Line 2

December 31, 2001

EIN 75-6015322

Applications should include:

e A bnef history of the organization and description of existing services (If applicable,
please include website address, mission, current programs and accomphshments,
current number of staff, and veolunteers, and current population served, e g , number
served per year, gecgraphic location, soclo-economic status, ethnmicity, gender, or age)

» A descniption of the proposed program (please include a statement of need for the
program, specific program components and logistics, the population and number
expected to benefit from the program)

The specific dollar amount requested from the Foundation and date payment s needed
A hist of all entities asked to give financial support to the proposed project {include
their responses to date and dollar amount committed)

A project budget including income and expenses

Plans to support the project after the grant penod (include projected income sources)
A plan to evaluate the project (please include measurable, time-specific goals, a
description of infermation to be collected to measure progress and how that
informatton will be collected Include baseline or current levels If available) Evaluation
guidelines, sample goals and measures for different types of programs are available
for your reference {(evaluation tools) or wntten copies are available upon request.

s A hst of trustees or directors and corporate officers that includes titles for board of
directors, profession, ethrniaty and gender
Names and qualifications of staff involved with the proposed project
The organization's current operating budget and year-to-date financial statements
The last certified audit (If a young agency, send the last fiscal year's statements and
the last IRS Form 990 filed)

s A copy of the latest venfication of tax-exempt status from the Internal Revenue
Service under Section 170 of the IRS Code

Only one, unbound application i1s needed The Foundation discourages pre-application
meetings, prefernng to schedule meetings, If needed, after receiving an appiication Receipt of
all applications 15 acknowledged within a week.
Interim and final reports will be requested for projects that receive Foundation funding.
Reports should include progress toward goals and an accounting of funds expended
The Foundation accepts grant applications subrmitted over the Internet but cannot guarantee
the confidentiality of information contained in electronic submittals For your convenience,
downioadable and online grant application forms are available Please do not attempt to attach
files to online applications.
Please address grant correspondence to:
Grants Administration Department
The Meadows Foundation
Wilson Historic District
3003 Swiss Avenue
Dallas, Texas 75204-6090
214-826-9431, (1-800-826-9431 outside the Dallas area)
214-827-7042 (fax) www.mfi.org (Internet)
Note Wntten grant guidelines are also available in Spanish, and on audio-cassette in English
and Spanish,

Statement 18
Part XV, Line 2
Grant Application Guidelines
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Meadows Foundation, Inc. Statement 18
Grant Application Guidelines

Form 990-PF, Part XV, Line 2

December 31, 2001

EIN 75-6015322

GUIAS PARA PROCURAR FONDOS DE
LA FUNDACION MEADOWS

La Fundacidn Meadows existe para mejorar las widas de los habitantes de Texas. El propésito
de la Fundacion es ser accesible, cordial, objetiva, justa y profesional en todas sus relactones
con el puiblico De acuerdo con los términos y condiciones de su carta constitucional, la
Fundacion Meadows puede ofrecer fondos solamente a entidades publicas calificadas
o a instituciones de caridad regidas por 501(c)(3) y que prestan servicios a los
habitantes de Texas. La Fundacidn no presta ni ofrece subvenciones a individuos

Las subvenciones se asignan en cinco areas:

Artes y Cultura

Asuntos de Crden Civil y Publico (incluido el medio ambiente natural)

Educacion (La Fundacidn esta especialmente interesada en proyectos y programas que
mejoran el nivel educativo de los nifios y Jovenes de Texas )

Salud (incluida la Salud Mental)

Servicios Humanos

La Fundacién suministra fondos en todo el estado de Texas pero trata de asignar entre un
tercio y la mitad de sus recursos a organizaciones que bnndan ayuda en el drea de Dallas. El
objetivo es que con el tiempo cada comunidad dentro del estado se beneficie con un donativo
de Ia Fundacion. En la medida de lo posible, cada afio se otorga la mitad de los fondos a las
organizaciones que anteriormente no fueron beneficiadas Se toman en cuenta las solicitudes
de fondos para programas o proyectos especificos, proyectos capitales o, con menos
frecuencia, para operaciones en general No es comun la donacién de aportes La Fundacién
también tiene en cuenta las inversiones relacionadas con programas como parte de las
subvenciones que otorga

La Fundacion hace lo posible para responder a las necesidades de todas las organizaciones
elegibles y considera los pedidos, cualquiera sea el importe de los mismos No existe un
formulano formal de sohctud. Se aceptan solicitudes para procurar fonds en cuaiquier
época del afo. Cada organizacién puede presentar solamente una solicitud dentro de un
periodo de doce meses. Normalmente, las solicitudes se procesan dentro de tres a cuatro
meses Para mas informacidn, pongas en contacto con la Fundacion

La Fundacién considera una o mas de las siguientes condiciones para darle curso a
una solicitud:

e El apoyo de la Fundacidn resultaria vital o significativo para el éxito de un proyecto
propuesto

Existe una red de colaboracion que multiplica el impacto de la subvencidn

Existe suficiente apoyo local y de otro tipo para garantizar la implementacion del
proyecto y su continuactén luego del periodo del donativo

La propuesta es innovadora y eficiente en el uso de los fondos

Los gastos se reducen al compartir los recursgs con otras agencias o grupos

El proyecto esta bien planificado

El proyecto promueve mejores relaciones humanas y un mayor sentido comunitano
El proyecto incluye a voluntanos, incluidos jévenes, cuando corresponda

Statement 18
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Meadows’oundation. Inc. Statement 18
Grant Application Guidelines

Form 990-PF, Part XV, Line 2

December 31, 2001

EIN 75-6015322

En general, los fondos no se otorgan para:

Construccién de seminanos concliiares o 1glesias
Eventos anuales destinados a recabar fondos o esfuerzos para el sustentamiento en
general
Conferencias y simposios profesionales
¢ Gastos para presentaciones o competencias celebrados fuera del estado de Texas

Las solicitudes deben incluir:

s Una breve historna de la organizacidn y descnpcion de los servicios existentes (s
corresponde, Incluya la direccién de Intemnet, la mision, los programas y logros
actuales, la cantidad actual de personal y de voluntarios, y la poblacién actual a la que
se le presta servicios, por ejemplo, cantidad a la que se le presta servicios por ano,
ubicacidn geografica, nivel socioecondémico, etnia, género o edad)

¢ Una descripcion del programa propuesto (sirvase incluir una declaracion donde se
establezca por que se necesita el programa, componentes especificos del programa y
logistica, poblacion y cantidad de personas que se espera que se beneficiaran con el
programa)

e La cantidad en ddlares especifico solicitado a la Fundacién y la fecha en la cual se
necesita el pago

e Una lista de todas las entidades a las que se le ha solicitado ayuda financiera para el
proyecto propuesto (incluidas sus respuestas hasta la fecha y el monto en délares
prometidos)

El presupuesto para el proyecto, incluyendo ingresos y gastos
Planes para brindar apoyo al proyecto una vez transcurmido el periodo de los fondos
{incluya las fuentes de ingresos proyectadas)

e« Un plan paraevaluar e! proyecto (sirvase incluir objetivos conmensurables y con
tiempos especificos, una descrnpcion de la informacién que se recopilara para medir el
avance y como se recopilara la informacién Incluya los niveles actuales o basicos, s
estan disponibles) Puede recurnir a nuestro sitiocde web en www mfi org para obtener
guias de evaluacion, ejemplos de objetivos y de mediciones para los diferentes tipos
de programas para su referencia, también puede solicitar coplas impresas

+ Una hista de los miembros de su junta directiva, donde se incluya titulo, préfesion,
etnia y sexo
Nombres y calificacion del personal que participara en el proyecto propuesto
Un presupuesto operativo y los estados financieros actuales hasta la fecha de la
organizacion

¢ La dltima auditoria certificada (s1 es una entidad joven, envie los estados financieros
del afo antenor y el Formulano 990 del IRS presentado)

e Una copia de |a venficacidon mas reciente de la condicion de exencion de impuestos por
parte del Internal Revenue Service (Servicio de Rentas Internas) de conforrmidad con
el Articulo 170 del Codigo del IRS

Sélo se necesita una copia de la solictud La Fundacion desalienta las reuniones previas a la
presentacion de las solicitudes, prefinendo acordarlas para luego de recibida la solicitud, s
fuera necesana Se notificara la recepcidn de todas las solicitudes dentro de una semana.

Se solicitaran proyectos provisionales e informes finales para los proyectos que reciban fondos
de la Fundaciéon Los informes deben incluir los avances realizados hacia el cumplimiento de
los objetivos y la contabilizacion de los fondos gastados

Statement 18
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Meadows Foundation, Inc. Statement 18
Grant Application Guidelines

Form 990-PF, Part XV, Line 2

December 31, 2001

EIN 756015322

La Fundacién acepta solicitudes de subvenciones enviadas a través de Internet, pero no puede
garantizar la confidencialidad de la informacién centenuda en los envios electronicos Para su
conveniencia, puede obtener un formulano para procurar fondos en linea en nuestro sitio Web
No adjunte archivos Junto con las solicitudes en linea
Dirija {a correspondencia a:
Administration Department
The Meadows Foundation
Wilson Historic District
3003 Swiss Avenue
Dallas, Texas 75204-6090
214-826-9431, (1-800-826-9431 fuera del area de Dallas)
214-827-7042 (fax) www.mfi.org (Internet)
Nota También puede obtener guias para procurar fondos en espaiiol y un cassette de audio
en inglés y en espariol

Statement 18
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Meadows Fousation, Inc.

Grants and Contributions Paid During the Year
Form 990-PF, Part XV, Section 3(a)

December 31, 2001

EIN 75-6015322

Recipient name and address. Purpose of grant.

Statement 19

Amount

Except where noted, all grantees are in Texas
Arts and Culture

Abilene Christian University, Abilene

Toward constructing the Williams Performing Arts Center
containing classrooms and rehearsal space for music and
theater

Abilene Preservation League, Abilene

Toward renovating the Elks Lodge as an arts center to
provide performance, rehearsal and office space for several
arts organizations

Art Center of Corpus Christi, Corpus Christi
Toward renovating and expanding the art center facility

Austin Children's Museum, Austin
Toward renovating and expanding the museum's early
childhood exhibits

Ballet Austin, Austin

Toward implementing a community arts-development program
to help rural communities across the state strengthen

their capacity to support and sustain local arts programming

Baylor University, Waco

Toward constructing a facility in which to co-locate three
existing community educational programs as part of a natural
science and cultural history complex

Blinn College for the Star of the Republic Museum, Brenham
Toward completing facility modifications and new exhibits, and
expanding marketing programs

Blinn College, Brenham
Toward constructing a new performing arts facility to serve
the college and the surrounding community

Children's Discovery Museum, Victoria

Toward renovating a historic buillding to be used as a
hands-on museum for children

Page 1 of 38

$200,000

$100,000

$195,200

$80,000

$50,000

$250,000

$30,000

$250,000

$25,000
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Meadows Foundation, Inc.
Grants and Contributions Paid During the Year
Form 990-PF, Part XV, Section 3(a)
December 31, 2001
EIN 75-6015322

Recipient name and address. Purpose of grant.

Statement 19

Amount

Except where noted, all grantees are in Texas

Corsicana Area Chamber Foundation, Corsicana
Toward renovating the histonc Palace Theater as a venue
for ive performances, movies and other cultural events

Dallas Historical Society, Dallas
Toward hiring a director of development to increase income
in support of additional education and outreach programs

Dallas Museum of Art, Dallas
Renewal of Corporate Director Membership for 2001

Dallas Museum of Art, Dallas
Renewal of Corporate Director Membership for 2002

Dime Box Heritage Society, Dime Box
To retire debt incurred in purchasing a building to be used
as a local henitage museum

Dimmit County Public Library, Carrizo Springs
Toward constructing a multi-use museum addition to the
library buillding

Friends of the Bosque County Collection, Meridian
Toward completing renovations to a bullding in which to
house historical county exhibits

Globe of the Great Southwest, Odessa
Toward the salary of a full-time professional artistic
director for a Shakespeare theater

The Grand 1894 Opera House, Galveston
Toward renovating the Grand Opera House

Greater Denton Arts Council, Denton

Toward renovating and upgrading the Meadows and East
Gallenes of the Center for Visual Arts
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Hidalgo County Historical Museum, Edinburg
Toward expanding and renovating the regional histonical
museum

Historical Park Foundation of Denton County, Denton
Toward restonng a historic Victonan home to be used as
a museum

Jackson County for the Jackson County Historical
Commission, Edna

Toward restorning and relocating the 1859 Texana
Presbytenan Church for community meetings and public
activities

Junior Players Guild, Dallas

Toward the salary of a program director for expanding
after-school and summer arts programs, and increasing the
cash-flow reserve

Lyric Stage, Irving

Toward hinng a full-time marketing and development director
to assist the organization in increasing earned and
contributed revenue

Moore County Historical Museum, Dumas
Toward constructing a new museum n which to preserve the
culture and hentage of Moore County

Panhandle Plains Historical Society, Canyon
Toward renovating a histoncal museum facility and installing
new Interpretive exhibits

Pegasus Musical Society, aka The Orchestra of New Spain, Dallas
Toward adding a part-time employee to assist with development,
administration and program expansion

Soul Rep Theatre Company, Dallas

Toward hinng a new development director for an
African-American theater company
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South Sulphur Regional Development Association, Cooper
Toward constructing a performance amphitheater as part of
the Northeast Texas Regional Cuitural Center

Southeast Texas Arts Council, Beaumont

Toward adding staff to promote and market events and
programs offered by local visual and performing arts
groups, museums and cultural institutions

Southern Methodist University, Meadows School of the Arts
Dallas

To donate a portrait of Algur H Meadows for the new

Meadows Museum

Southern Methodist University, Meadows School of the Arts
Dallas

Toward constructing a new Meadows Museum on the

Southem Methodist University campus to house the

Meadows Collection of Spanish Art, and toward endowing
museum programming and maintenance

Symphony Society of San Antonio, San Antonio
Toward operating support over three years as part of a
reorganization and rebuilding of the Symphony

Teatro Dallas, Dallas
Toward increased facility operating costs associated with
establishing a performance/rehearsal faciiity

Texas Historical Foundation, Austin

Toward creating an internship program to assist in
implementing a five-year growth plan and to educate future
history professionals

Texas Panhandie Heritage Foundation, Canyon

Toward constructing a sound and light booth at Pioneer
Amphitheater in Palo Duro Canyon State Park
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Texas Wind Symphony, Arlington
Toward employing a staff member to manage administrative
duties, and to increase earned and contributed revenue

Unity Theatre, Brenham
Toward renovating a facility for use as a community theatre

Subtotal for Arts and Culture
Civic/Public Affairs

ACCION Texas, San Antonio

Toward operating a network of micro-loan programs serving
ten economically disadvantaged urban and rural communities,
and toward acquinng and renovating a bullding in which to
centralize administration and loan processing for the network

Amarillo Botanical Gardens, Amarillo
Toward development of Botanical Gardens for the High Plains

Austin Groups for the Elderly, Austin
Toward repairing the heating and air conditioning system of
a building housing several nonprofit agencies

Botanical Research Institute of Texas, Fort Worth
Toward expanding a botanical science program for
secondary school students and teachers

Business Assistance Center, Dallas
Toward expanding the services of a minonty-business
development center in South Dallas

Center for Nonprofit Management, Dallas

Toward implementing a new program to mncrease community
bullding and resource sharnng among nonprofit organizations
In the Metroplex
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Chinati Hot Springs, Marfa
Toward staff salaries to develop a histonc site into a
nature preserve and educational center

City Year San Antonio, San Antonio
Toward expanding a volunteer community-service program
into area middle and high schools

Community Foundation of Abilene, for the Nonprofit Resource
Center, Abilene

Toward the salary of an administrative assistant to support

the work of the Nonprofit Resource Center over three years

Conference of Southwest Foundations, Dallas
Membership renewal for 2001

Council on Foundations, Washington, DC
Membership renewal for 2001

Dallas Foundation, Dallas
Toward start-up operations of a donor fund based on the
Social Venture Partners model

DeWitt Community Development Foundation, Cuero
Toward developing a technology center and small business
incubator to increase economic development and employment
opportunities in rural communities

Diocese of Lubbock for the Christian Renewal Center, Lubbock
Toward renovating existing space at a community conference
center to increase Its capacity to accommodate meetings and

public activities

Environmental Defense Fund, Texas Office, Austin
Toward expanding a stewardship program to provide
Incentives to private landowners for improving bird habitat
in the Texas Hill Country
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Environmental Fund for Texas, Austin
Toward expanding workplace giving to environmental
nonprofit organizations

Fort Worth Zooclogical Association, Fort Worth
Toward new educational exhibits featuring interactive
media for teaching conservation and wildlife management
of the ecosystems of Texas

Grant Center of the Concho Valley, San Angelo
Toward reestablishing a center for nonprofit management in
the Concho Valley region

Greenhills Foundation, Dallas
Toward enhancing outdoor education programs by employing a
director of education and a naturalist over a three-year period

Gulif Coast Bird Observatory, Lake Jackson
Toward a three-year project to protect migratory birds and
their habitats along the Gulf of Mexico

Independent Sector, Washington, DC
Renewal of membership for 2001

International Exotic Feline Sanctuary, Boyd
Toward dniling a commercial well and purchasing a water
misting system

Lyndon Baines Johnson Foundation, Austin

Toward endowment and start-up funds for education and
research programs on philanthropy, volunteerism and
nonprofit management at the RGK Center for Philanthropy
and Community Service at the LBJ School of Public Affairs,
The University of Texas at Austin

National Wildlife Federation, Austin

Toward a collaborative, multi-year project to inform and
iInvolve the public on sustainable water use plans for Texas
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Nonprofit Management Center of Wichita Falls, Wichita Falls

Toward operating costs for the Nonprofit Management
Center of Wichita Falls to enable it to become an
independent agency and expand services

Peer Assistance Network of America, Austin
Toward expanding an environmental conservation program in
selected Texas school districts

Permian Basin Area Foundation, Midland

Transitional funding over three years toward reestablishing
the Nonprofit Resource Center serving nonprofit organizations
in the Permian Basin Region

Presbyterian Mo-Ranch Assembly, Hunt
Toward constructing a new wastewater-treatment and water-
conservation facility

Prude Ranch Continuing Education Programs, Fort Davis
Toward start-up costs to provide field-based traiming about
the environment to science teachers in West Texas schools

Salvation Army of Dallas, Dallas

Toward a public-awareness campaign to encourage local
philanthropic giving to area nonprofit organizations in the
aftermath of September 11th

Seguin Outdoor Learning Center, McQueeney
Toward expanding an environmental education center by
hiring staff and constructing facilities

Student Conservation Association, Charlestown, NH
Toward hinng a student recruiter to increase the number and
diversity of young Texans participating in conservation and
service-learning projects at natural resource management
sites
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Texas A&M University-Kingsville, Kingsville

Toward constructing a medical laboratory to support the
wildlife research efforts of the Caesar Kleberg Wildlife
Research Instifute

Trust For Public Land, Texas Field Office, Austin
Toward establishing a North Texas field office.

University of Texas at El Paso, El Paso
Toward improving public access to a 372-acre native wetland
habitat along the Rio Grande nver

University of Texas-Pan American, Edinburg
Toward convening a meeting of major public and private
agencies from the U S and Mexico to discuss and seek
solutions to South Texas border problems

Useful Wild Plants of Texas, Austin

Toward the salary of a development officer and marketing
expenses to produce an encyclopedia of all native plants
in Texas and the Southwest

Volunteer Center of Dallas County, Dallas
To develop and manage a county-wide youth volunteer
program

Volunteer Center of Dallas County, Dallas
To create a Web site for Volunteer PowerCrew, a youth
community service and service-learning project

Volunteer Center of Lubbock, Lubbock

Toward start-up funding over three years for a reorganized
network to support Nonprofit Management Centers
throughout the state
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Wildlife Rescue and Rehabilitation, Boerne
Toward creating a model sanctuary for the care and
rehabilitation of wildlife

Subtotal for Civic/Public Affairs
Education

Anson Independent School District, Anson

To purchase computer equipment for a lab in which to
provide instruction in English language and basic computer
skills to children and therr parents

The Arc of Dallas, Dallas
Toward providing computer classes to persons with cognitive
disabilities

Benitia Family Center, San Antonio
Toward hinng a full-ttme Iiteracy director to oversee and
build the capacity of a literacy program

Big Bend Education Corporation, Terlingua
Toward constructing a school/community library to serve the
students and residents of Terlingua

Boys & Girls Clubs of Arlington, Arlington

Toward an educational enhancement program designed to
help high school students graduate and enter higher
education

Center for Reform of School Systems, Houston
Toward a foundation collaborative to develop plans for
creating a statewide training institute for newly elected,
urban school board trustees

Center for Reform of School Systems, Houston

Toward establishing a statewide training institute for newly
elected, urban school board trustees

Page 10 of 38

$75,000

$4,189,937

$10,200

$40,000

$15,000

$75,000

$34,500

$4,500

$100,000

Statement 19
Part XV, Section 3(a)
Grants Paid dunng the year



Meadows Foundation, Inc.

Grants and Contributions Paid During the Year
Form 990-PF, Part XV, Section 3(a)

December 31, 2001

EIN 75-6015322

Recipient name and address. Purpose of grant.

Statement 19

Amount

Except where nofted, all grantees are in Texas

City of Canyon for the Canyon Area Library, Canyon
Toward constructing a new public Iibrary

City of Sour Lake for the Alma Carpenter Public Library, Sour Lake
Toward expanding a community library and constructing a
histornical museum

Communities In Schools Dallas, Dallas

Toward a pilot project designed to address the special needs
of at-nsk children with parents or family members who are
Incarcerated

Dallas County Schools, Dallas

To provide classroom teachers smultaneous electronic
access to media matenals that supplement curnicula for all
grades

Dallas Independent School District, Dallas

Toward developing a comprehensive plan to successfully
recruit, select and hire quality teachers; and toward
recruiting and training 100 - 125 certified teachers to fill
cntical vacancies for the 2002 - 2003 school year

Daughters of the Republic of Texas, San Antonio
Toward constructing an arbor and amphitheater at the
Alamo for educational programs

Fort Worth Museum of Science and History, Fort Worth
Toward interactive science exhibits and workshops designed
to improve teachers' abilities to teach science, math and
technology 1n public schools

Friends of the Bandera County Library, Bandera
Toward expanding the existing county library

Greater Saint James AME Church, Dallas

Toward establishing a summer tutoring program for
disadvantaged children
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Hands Head Health of Uvalde, Uvalde

Toward developing a technology resource center to provide
educational and communication opportunities for the Uvalde Senior
Citizens Center

Healy-Murphy Center, San Antonio
Toward implementing a summer work skills/academic skills
program for pregnant or parenting youth in cnisis

Hockaday School, Dallas

To provide tuition assistance to increase the enroliment of
economucally disadvantaged, minonty students who reside
in Texas

Honoring of Peoples Everywhere (HOPE), Dallas
Toward adding staff to manage expanded cultural-
education programs

Houston READ Commission, Houston
Toward providing student instructional matenals to expand a
financtal iteracy program

Howard Payne University, Brownwood
Toward constructing a new central power plant to provide
quahty heating and cooling to central campus buildings

KIPP Academy, Houston

Toward the relocation and construction of a permanent
charter school campus serving economically disadvantaged
students

Medina Community Library, Medina
Toward renovating a buillding for use as a library

Mi Escuelita Preschool, Dallas

Toward developing a comprehensive pre-reading curriculum
and language intervention program
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Midland College, Midland

Toward renovating a building in which to house and equip
the Advanced Technology Center to train persons for careers
In the technology industry

Midland Need to Read, Midland
Toward constructing a center in which to provide additional
space for literacy programs and administrative office space

The National Conference for Community and Justice, Corpus
Christi

Toward brndge funding of school-based diversity education
programs for elementary and high school students and

teachers

Northeast Texas Community College for Communities in Schools
of Northeast Texas, Mt. Pleasant

Toward hinng a resource development coordinator to seek

funds for program expansion into additional schools

Our Lady of Perpetual Help School, Dallas
Toward foundation and related repairs of the school bullding

Region VI Education Service Center, Huntsville
Toward establishing an online training program as part of a
teacher-preparation and certification program

Region VIl Education Service Center, Kilgore
Toward start-up expenses related to a new alternative
teacher-certification program designed to expand the
number of classroom teachers in East Texas

Region Xlll Education Service Center, Austin

Toward developing Web-based cumculum and educational
services as a means to expand the altemative teacher-
certification program in Central Texas
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The Rise School of Dallas, Dallas $84,000
To develop and impiement an after-school ennchment

program and provide scholarship assistance to minority and

economically disadvantaged children

The Science Place, Dallas $180,620
To create a "Rolling Science Center” to deliver math,

science and technology education to rural schools within a

150-mile radius of Dallas

Teach For America, New York, NY $100,000
Toward increasing the number of teachers for schools in

the Rio Grande Valley

Texas A&M University System, Austin $195,000
Toward start-up of a program to increase the qualty and

quantity of classroom teachers throughout the Texas A&M

system

Texas H.O.P.E. Literacy, Hurst $25,000
Toward expanding a literacy program for iInmates at two

pnson units

Texas LEAD Center, Austin $245,000
Toward a program to provide technology training to half of

all superintendents and principals in Texas schools over a

three-year period

Texas LEAD Center, Austin $42,000
Toward designing a multi-year, statewide campaign to

attract people to the teaching profession in Texas

Trinity Christian Academy, Addison $200,000

Toward constructing and renovating the building to expand
the lower school
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Tyler Junior College for the Virtual College of Texas, Tyler
Toward implementing the Virtual College of Texas, a
collaborative distance-learning project to provide all Texans
access to reasonably pnced, qualty higher education

Tyler Street Christian Academy, Dallas
Toward constructing a facility to increase middle and high
school classroom space and add enroliment

University of Houston-Downtown, Houston
Toward establishing a Masters in Teaching program as a
strategy to encourage more people to enter the teaching
profession and to encourage teacher retention

University of North Texas, Denton

Toward first and second year operating costs associated
with establishing the University of North Texas System
Center at Dallas to serve southern Dallas and Ellis Counties

University of St. Thomas, Houston
Toward constructing classroom space for the teacher-
preparation and humanities programs

University of Texas at Austin - McDonald Observatory, Austin
Toward science-education and outreach programs at the
Observatory's new Texas Astronomy Education Center

University of Texas at Austin, College of Education, Austin
Toward strengthening the teacher-preparation program by
encouraging field-based education, integrating technology

and support for newly inducted teachers

University of Texas at Dallas, Richardson
Toward equipping a laboratory in the new electncal
engineering and computer science building

University of Texas at El Paso, El Paso

Toward two University imtiatives to improve teacher
recruitment and preparation over three years
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University of Texas at Tyler, Tyler
Toward constructing the health and kinesiology physical
education complex

University of Texas Health Science Center at Houston, Houston
Toward start-up expenses of a statewide inifiative to make
early hteracy part of pediatnc care

University of Texas of the Permian Basin, Odessa
Toward constructing a new student life center

Vickery Meadow Learning Center, Dallas
Toward expanding facilities that provide family literacy
classes to immigrants and refugees

Visitation Hospitality House of San Antonio, San Antonio
Toward the salary of an education specialist to expand
education programs for homeless and/or abused women and
their children

White Oak Independent School District, White Oak
Toward renovating and converting a former high schoo!
cafetena into a combined school and community library

Young Womens Christian Association of Fort Worth and Tarrant
County, Fort Worth

Toward repayment of a loan used to acquire a child

development center in Arlington for low-income families

Subtotal for Education

Health

Advocacy Incorporated, Austin

Toward training of Texas Department of Mental Health/Mental
Retardation professional staff to improve mental health
services for heanng-impaired persons
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Alamo Children's Advocacy Center, San Antonio
Toward implementing a three-year pilot mentonng program
for sexually abused children and their families

ARTS for People, Dallas
Toward additional staffing to enable an art therapy program
serving indigent elderly patients to expand over three years

Baylor Health Care System Foundation for Baylor University
Medical Center, Dallas

Toward constructing a research and education facility as

part of the new Jack and Jane Hamilton Heart and Vascular
Center at Baylor Hospital

The Bridge, Amarillo
Toward constructing a permanent home for a child advocacy
center serving victims of child abuse

Capital Area Mental Health Center, Austin
Toward building the capacity of a community mental health
clinic providing long-term, affordabie psychotherapy services

The Children's Bereavement Center of South Texas, San Antonio
Toward expanding gnef-support services for children and
famibes in Bexar County

Children's Advocacy Center of Hidalgo County, Edinburg
Toward start-up funds for a new program to provide a child
sensitive environment for treating victims of child abuse

Children's Advocacy Centers of Texas, Austin
Toward developing and implementing a statewide child
abuse and neglect case tracking system

Christian Care Center, Mesquite

Toward constructing an assisted-living unit for persons
with Alzheimer's and dementia
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City of Port Isabel for the EMS Department, Port Isabel
Toward purchasing a replacement ambulance

Community Clinic, San Antonio
Toward repairing a clinic facility serving the medical needs
of economically disadvantaged residents of San Antonio

Community Council of Greater Dallas, Dallas
To enroll additional uninsured children In the state's
Children's Health Insurance Program

Dallas Challenge, Dallas

Toward implementing a youth drinking and dnving
prevention program to help reduce the incidence of
underage drinking

Dallas Independent School District, Dallas

Toward supporting a three-year program providing mental
health services for students and their famiies and mental
health training for school district personnel

East Texas Treatment Center, Kilgore
Toward purchasing audiology equipment used to diagnose
hearning disorders 1n infants and young children

FRAXA Research Foundation, Newburyport, MA
Toward research projects on Fragile X Syndrome by two
researchers at Texas universities

Gilda's Club North Texas, Dallas
Toward renovating a facility in which to provide support
services to individuals with cancer and their families and fnends

Hendrick Medical Center Foundation, Abilene

Toward constructing a trauma center to meet increased
patient demand

Page 18 of 38

$40,000

$9,800

$543,800

$50,000

$222,300

$19,880

$89,000

$84,570

$100,000

Statement 19

Part XV, Section 3(a)
Grants Pald dunng the year



Meadows Foundation, Inc. Statement 19
Grants and Contributions Paid During the Year

Form 990-PF, Part XV, Section 3(a)

December 31, 2001

EIN 75-6015322

Recipient name and address. Purpose of grant. Amount
Except where noted, all grantees are in Texas

Infant and Toddler Intervention Program of North Texas, Plano $67,400
Toward funding the salary of a new development director
over three years

Interfaith Carepartners, Houston $15,000
Toward piloting a volunteer-staffed, in-home support program
for families with very ill or disabled children

Jeff Davis County Ambulance, Fort Davis $30,770
Toward purchasing a replacement ambulance

La Esperanza Clinic, San Angelo $50,000
Toward renovating and expanding clinic facilities serving
the medically underserved of the Concho Valley

LifeWorks, Austin $100,000
Toward expanding mental health counseling and social
services to low-income families in North Austin

Los Barrios Unidos Community Clinic, Dallas $371,007
Toward constructing a community clinic for children and
expectant mothers

Lutheran Social Services of the South, Austin $187,180
Toward renovating a residential campus for abused and
neglected girls

Lynn County Hospital District Emergency Medical Services, $35,000
Tahoka
Toward purchasing a replacement ambulance

Medical Equipment Network for the Disabled, San Antonio $10,000
Toward establishing a statewide network to provide medical

equipment to economically disadvantaged people with

disabilities
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Mental Health Association in Abilene, Abilene $30,000
To assist in securing local support to meet a projected
operating shortfall

Mental Health Association of Greater Dallas, Dallas $77.000
To coordinate community efforts to improve criminal justice
practices for persons with mental iliness

MHMR of Concho Valley for Concho Valley Community Resource $42,500
Coordination Group, San Angelo

Toward hinng a case manager {o coordinate services for

multi-need children and thetr families

Midland Children's Rehabilitation Center, Midland $35,600
Toward funding the salary of a development director over

two years

Montrose Clinic, Houston $50,000

Toward establishing a Hepatitis C clinic offenng testing,
counseling and freatment

NAMI Texas, Austin $50,000
To inihiate mental health outreach, advocacy and education
efforts in South Texas over a three-year penod

National Children's Eye Care Foundation, Dallas $15,000
Toward a demonstration project developing effective vision
screening and 1dentifying amblyopia among young children

Parkland Foundation, Dallas Injury Prevention Center, Dallas $50,000
Toward supporting community-based programs and initiatives

designed to significantly reduce trauma and death from

Injunes

Patsy's House Children's Advocacy Center, Wichita Falls $25,000
Toward purchasing and renovating a facility in which to offer
services to child abuse victims
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Planned Living Assistance Network of North Texas, Dallas
Toward developing and implementing a living-skills

education program for people with severe and chronic

mental liness and their families

Planned Parenthood of South Texas, Corpus Christi
Toward supporting a pilot program to reduce teen
pregnancies by educating adolescent males on responsible
behavior

Planned Parenthood of West Texas, Odessa
Toward constructing a new clinic serving economically
disadvantaged women in San Angelo

Political Asylum Project of Austin, Austin
Toward establishing mental health services for
economically disadvantaged immigrants and refugees

Prevent Blindness Texas Midland, National Society to Prevent
Blindness, Midland

Toward purchasing and renovating a building in which to

provide expanded vision aid services

Raphael Community Free Clinic, Kerrville
Toward constructing a medical clinic serving medically
uninsured residents of Kerrville

Rockport-Fulton Good Samaritans, Rockport
Toward subsidizing mental health counseling services for
indigent clients

Ronald McDonald House Charities of El Paso, El Paso
Toward constructing a new temporary housing facility for
seriously Ill children and their families

Rusk County Children's Advocacy Center, Henderson

Toward renovating and equipping a building in which to provide
a child sensitive environment for treating child abuse victims
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Samaritan Counseling Center of the Bay Area, Houston
To expand a program training clergy and laypersons in
minonty churches to help meet mental health needs in

therr communities

Samaritan Counseling Center of West Texas, Midland
Toward expanding mental health services to benefit elderly
and minonity residents in West Texas

San Antonio Urban Ministries, San Antonio
Toward constructing a residential facility for mentally ill
women and their children

Sears Methodist Retirement System, Abilene
Toward constructing a model gernatric care and research
center in Lubbock

Senior Citizens of Greater Dallas, Dallas

Toward establishing a program to assist economically
disadvantaged elderly persons in securing low or no-cost
medications for chronic conditions

The Seton Fund for the Seton Healthcare Network, Catholic
Diocese of Austin, Austin

Toward start-up operating support for a new community

health center serving economically disadvantaged residents

of North Austin

Settlement Club for Settlement Home for Children, Austin
Toward expanding residential, academic and recreation
facihities for a residential therapeutic program serving
emotionally disturbed girls

Shackelford County Community Resource Center, Albany
Toward bridge funding for a program designed to improve
parenting and prevent child abuse

Southwestern Diabetic Foundation, Gainesville

Toward constructing a multipurpose activity center at a
camp serving children with diabetes
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St. Paul Medical Center Foundation, Dallas
Toward capital needs of the Center for Advanced Heart
and Lung Disease

Teen Challenge of the Permian Basin, General Council of the
Assemblies of God, Midland

Toward constructing addihonal space for an expanded

kitchen facility for a rehabilitation program serving

male substance abusers

Texas Appleseed, Austin
Toward an indigent defense-education effort that focuses on
mentally il cnminal defendants

Texas Association of Community Health Centers, Austin
Toward a statewide effort to enroll more uninsured
individuals iIn Medicaid and the Children's Health

Insurance Program through a network of community health
centers

Texas Baptist Men, Dallas
Toward unusual expenses associated with the agency's
response to the September 11, 2001 terronst attacks

Texas Children's Hospital, Houston

Toward start-up expenses associated with establishing a
Texas-based Pediatric HIV Resource Center to provide
consultation and information to Texas healthcare
professionals caring for HIV affected children

Texas Stampede, Dallas

Toward establishing a major fundraising program to benefit
Children's Medical Center of Dallas and the pediatnc

care program of The University of Texas Southwestern
Medical Center at Dallas

Texas Youth Commission, Austin

Toward expanding a pilot program to reduce chiid abuse by
providing parenting training and counseling for delinquent
parents in Dallas, Houston and San Antonio
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Turtle Creek Manor, Dallas $250,000
Toward developing a piot transitional-living program for

individuals with chemical dependency and severe mental

linesses

Turtle Creek Manor, Dallas $115,500
Toward costs associated with transferring Hernn House

facilites and programs serving mentally ill chents to Turtle

Creek Manor

University of Texas Health Science Center at San Antonio, San Antonio $125,000
start-up funding to create the South Texas Psychiatric

Genetics Research Center to improve the identification and

treatment of patients with bipolar disorder

University of Texas Medical Branch at Galveston, Galveston $500,000
Toward expanding telehealth technology to maternal and
child health programs serving at-nsk women and children

University of Texas Southwestern Medical Center at Dallas, Dallas $250,000
Toward constructing a new student activities center

Vida y Salud - Health Systems, Crystal City $75,000
Toward constructing a new administration bullding and
renovating an existing building to enhance health care services

Volunteer Services State Council, Austin $40,000
Toward a program to train staff and volunteers from 21

Mental Health Mental Retardation state faciities in

fundraising to supplement services and programs to Texans

with mental Iliness and mental retardation

Windridge Therapeutic Equestrian Center of East Texas, Longview $50,000
Toward constructing a new therapeutic nding facility serving
persons with disabilities

Subtotal for Health $7,267,895
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Human Services

Achievement Center of Texas, Garland

Toward constructing a facility to provide daycare and
educational assistance to mentally and physically
challenged children and young adults

AIDS Interfaith Network, Dallas

Toward establishing a new development office to secure
support for expanded services and to compensate for
diminishing public funding

Alameda Heights Outreach Foundation, Dallas
Toward start-up funds for educational and employment
traiming for youth and adult offenders

American Red Cross, Dallas Area Chapter, Dallas
Toward unusual expenses associated with the agency's
response to the September 11, 2001 terronst attacks

American Red Cross, Greater Houston Area Chapter, Houston
Toward construction of a new disaster command center and
faciities improvements for the central office and four branch
offices

The Arc of San Angelo, San Angelo

Toward developing and expanding model guardianship, money
management and other support services for individuals with
mental retardation and other mental disabilities

The Arc of San Antonio, San Antonio
Toward renovating a facility that houses a program serving
children and adults with developmental disabilities

The ARK Assessment Center and Emergency Shelter for Youth,
Corpus Christi

Toward constructing a new emergency shelter to serve

abused and neglected children
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Autistic Treatment Center, Dallas

Toward constructing a new facihty in order to expand
educational, vocational and diagnostic services to
individuals with autism

Big Brothers and Big Sisters of Abilene, Abilene
Toward expanding a teen mentoring program in Abilene
high schools and three surrounding communities

Big Brothers and Big Sisters of Central Texas, Austin
Toward piloting a teen-mentonng program (in Austin high
schools In collaboration with Peer Assistance and
Leadership

Boys & Girls Club of Greater Houston, Houston
Toward constructing a new club facility serving youth in
Fort Bend County

Boys & Girls Club of Kingsville, Kingsville
Toward installing air conditioning in the club gym

Boys & Girls Club of the Highland Lakes, Marble Falls
Toward constructing a new Boys and Girls Club and
community center to serve low-income youth and area
residents

Boys & Girls Club of Vernon, Vernon
Toward constructing a teen center 1n order to expand
services to at-risk youth

Boys & Girls Clubs of Greater Dallas, Dallas
Toward building two new clubs and renovating seven
existing clubs to include teen and learning centers

Boys & Girls Clubs of Greater Fort Worth, Fort Worth

Toward constructing a new facility on a college campus In
which to engage the academic community in activities and
programs for at-nsk youth
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Boys & Girls Clubs of Lubbock, Lubbock
Toward constructing a teen center to serve youth in East
Lubbock

Boys & Girls Clubs of the Capital Area, Austin

Toward renovating and furmishing a facility in which to
provide after-school recreational and educational services
to youth in Northeast Austin

Boys and Girls Club of Deep East Texas, Nacogdoches
Toward constructing four club faciities and expanding
services to youth

Brighter Tomorrows, Grand Prairie

Toward purchastng three apartment buildings to serve as
transitional housing for women and children victims of
family violence

Calumet Community Center, Dallas
Toward bndge funding for programs serving economically
disadvantaged families in West Oak Cliff

Camp Fire Boys and Girls - First Texas Council, Fort Worth
Toward piloting a program designed to involve the entire

family in Camp Fire activities and to promote adult
volunteenism in the Fort Worth and Dallas Camp Fire

Councils

Casa de Esperanza de los Ninos, Houston
Toward purchasing a house in which to provide therapeutic
foster care to children In cnsis

CASA for Kids, Paris
Toward bndge funding for a program serving parenting and
pregnant adolescents
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Casa Marianella, Austin
Toward renovating an emergency shelter for homeless
immigrants

CASA of El Paso, El Paso
Toward increasing caseworker staff to serve additional
abused and neglected children in the court system

Center for Housing Resources, Dallas

Toward emergency home repairs, including heating and air
conditioning repairs or replacement, for economically
disadvantaged elderly and/or disabled homeowners

Center for Public Policy Priorities, Austin

Toward supporting a statewide network of services for
noncustodial fathers as part of a three-year, multi-foundation
collaborative effort

Child Crisis Center of El Paso, El Paso
Toward constructing a bullding addition specifically for
infants and toddlers at nsk for abuse and neglect

Children's Advocacy Center.of Tom Green County, San Angelo
Toward bridge funding to expand the Court Appointed

Special Advocates program for abused and neglected

children throughout a 13-county area

Children's Association for Maximum Potential, San Antonio
Toward constructing two cabins at a camp serving children
with severe disabilities

Christian Community Action, Lewisville
Toward constructing affordable houses for the working poor
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Compassion Ministries of Waco, Waco
Toward constructing a transitional living facility for
homeless women, children and families

Concho Resource Center, San Angelo

Toward renovating a building in order to expand vocational
opportunities for mentally, visually and physically
handicapped individuals

Concho Valley Home for Girls, San Angelo
Toward constructing a residence, training center and
administration/therapy building in which to expand
residential services for abused and neglected girls

Cornerstones Community Partnerships, Santa Fe, NM
Toward implementing a skills-training program for at-risk
youth while restoring the 1682 Socorro Mission

Court Appointed Special Advocates of Nueces County, Corpus
Christi

To retire debt incurred In purchasing a permanent office

building

Crime Prevention Institute, Austin
Toward an employment-services program to enable
ex-offenders to transition successfully into society

Dallas Morning News Charities, Dallas
For support to agencies providing emergency assistance to
Individuals and families in need

Dallas Women's Foundation, Dallas

Toward documenting the status of women and girls in Dallas
County and creating a report to be distnbuted to policymakers,
civic leaders, service agencies and funders
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Denton State School Volunteer Council, Denton
Toward purchasing new laundry equipment for the State
School serving individuals with mental retardation

Disability Resources, Abilene

Toward constructing three group homes for adults with
developmental disabilities and a maintenance building for
vocational activities

East Dallas Counseling Center, Dallas

Toward establishing an emergency shelter for migrant,
immigrant, and refugee women and children who are victims
of domestic violence

El Paso Coalition for the Homeless, El Paso
Toward constructing a transitional living center for
homeless veterans

El Paso County, El Paso
Toward piloting a project amed at preventing siblings of
cnminal defendants from engaging in delinquent behavior

Epilepsy Foundation of Greater North Texas, Dallas
Toward bridge funding for an employment-assistance program
for persons with epilepsy and other disabilities

Family Forward, Austin
Toward brndge funding to continue supporting child abuse
prevention and parenting programs across the state

Family Gateway, Dallas
Toward bridge funding to train homeless women In retail
employment

Family Violence Prevention Services, San Antonio
Toward constructing a family violence facility that includes
an emergency shelter, school, medical/dental clinic and
transitional housing
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First Baptist Church of Lubbock for the Christian Women's Job
Corps, Lubbock

Toward support of an additional staff person to build the

capacity of the organization and to provide housing

assistance to clients

First United Methodist Church of Seguin, Seguin
Toward constructing a center in which to serve both the
congregation and the larger ecumenical commumnty with
outreach programs

First United Methodist Church, Hands of Hope Interfaith Project,
Falfurrias

Toward renovating homes of low-income residents in four

South Texas towns

Greater Texas Community Partners, Austin

Toward hiring an executive director to coordinate efforts
with Child Protective Services caseworkers across the state
to better serve children and families in crnisis

Greater Texas Community Partners, Austin
Toward providing assistance to families and children during
the hohday season

Green Bridge Development Corporation, Dallas
Toward administrative costs associated with preserving
affordable rental housing In rural Texas communities

Gulf Coast Trades Center, New Waverly
Toward construction of a family/visitor center to connect
adjudicated youth with their families during rehabilitation

Habitat for Humanity for Johnson County, Cleburne

Toward hiring a full-time executive director to build the
capacity of the organization
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Habitat for Humanity of Denton, Denton
Toward purchasing vacant property on which to construct
ten homes affordable for purchase by low-income families

Helping Hand Home for Children, Austin
Toward renovating an existing facility and constructing new
residential areas for abused and neglected children

Helping Hands Food Pantry of Zapata, Zapata
Toward constructing and equipping a building for storing and
distributing food to individuals and families in need

Helping Residents Achieve, Texas City
Toward expanding an assisted-living facility for adults with
mild mental retardation and/or physical disabilities

Heritage Intervention Programs, Harlingen
Toward expanding heritage-based mentonng programs for
youth to communities in the Texas Panhandle region

Historical Centre Foundation, Catholic Archdiocese of San
Antonio, San Antonio

Toward constructing a community center in which to provide
health, education and other social services to inner-city
residents

Home Builders Care for HomeAid Dallas, Plano
Toward start-up costs for HomeAid Dallas, a program that
coordinates construction of homeless and emergency
shelters in North Texas

Hopkins County Animal Protection League, Sulphur Springs
Toward purchasing a cargo van to increase pet rescue and
adoption services

Housing Crisis Center, Dallas

Toward providing assistance to families and children during
the holiday season
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Houston Area Women's Center, Houston

Toward constructing an expanded emergency shelter and
support faciity to serve additional women and children
victims of family viclence

Innovative Alternatives, Houston
Toward implementing and evaluating violence-prevention
programs in public school settings over three years

Jewish Federation of Greater Dallas, Dallas

Toward acquisition and renovation of a building to house
family services, including a food bank and emergency
assistance services

JOVEN - Juvenile Outreach and Vocational/Educational
Network, San Antonio

Toward renovating and equipping a faciity in which fo
provide counseling and after-school enrichment services to
at-nsk children fiving in three rural communities

Junior League of Beaumont Texas, for Southeast Texas Family
Resource Center, Beaumont

Toward constructing and establishing a family resource

center in which to coordinate and provide services to an
under-served neighborhood in south Beaumont

Laity Renewal Foundation, Kerrville
Toward improvements of a camp facility that offers free
services for children, youth and nonprofit organizations

Legal Services of North Texas, Dallas

Toward bnidge funding over three years to expand efforts to
recrutt and train attomeys as volunteers to children in the
court system

Local Initiatives Support Corporation, Phoenix, AZ
Toward increasing technical assistance to housing and
economic development corporations 1n the Rio Grande Valley
and other rural areas of Texas
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Martha's Kitchen Shelter of Texas, Temple
Toward constructing a new retail thnft store to increase
Income to support programs serving homeless individuals

Marywood Children and Family Services, Austin
Toward bridge funding over two years to provide transitional
living services to young homeless mothers and their children

McAuley Institute, Silver Spring, MD

Toward establishing two Texas offices in which to provide
technical assistance and access to project financing for
affordable housing organizations

McLennan County Dispute Resolution Center, Waco
Toward start-up of alternative dispute resolution services

Meals on Wheels and More, Austin
Toward renovating space to increase meal services to the
elderly and persons with disabilities

Mesquite Social Services, Mesquite

Toward increasing organizational capacity to provade crisis-
rehief assistance to families in Mesquite and the surrounding
area

Midland Association for Citizens with Retardation, Midland
Toward funding the salary of a new development director
over three years

National Interfaith Hospitality Networks, Summit, NJ
Toward establishing a regional office to increase the number
of Interfaith Hospitality Networks in Texas that provide
shelter and support services for homeless families

North Texas Food Bank, Dallas

Toward constructing a commercial kitchen in which to
train underemployed individuals and produce meals for
low-income persons
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North Texas Food Bank, Dallas
Toward providing assistance to families and children during
the holiday season

Nutrition and Services for Seniors, Beaumont
Toward eliminating a building debt to enable the Meals on
Wheels program to serve seniors on a warting list

Plano Housing Corporation, Plano

Toward the salary of a full-tme executive director for a
program that provides affordable housing to low and
moderate-income families in Plano

Presbyterian Children's Services, Waxahachie
Toward the operating shortfall associated with implementing
a family-based, therapeutic foster care program

Project Unity, Bryan
Toward organizational capacity building to connect
low-iIncome families to needed services in the community

Ronald McDonald House of Temple, Temple

Toward expanding the existing facility to accommodate an
increased number of families with serously it children
receiving medical treatment from local hospitals

RSVP: Serving Denton County, Denton
Toward establishing a support program for grandparents
raising grandchildren in Denton County

Salvation Army of Dallas, Dallas
Toward providing assistance to families and children during
the holiday season

Salvation Army of Texarkana, Texarkana

Toward constructing a transitional housing and emergency
shelter serving individuals and homeless women with
children
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San Antonio Alternative Housing Corporation, San Antonio
Toward renovating a bullding as work space for an agency
providing emergency home repairs to elderly persons and
those with disabiliies

San Jacinto Girl Scouts, Houston
Toward constructing a service center for Girl Scout troops
n the Lufkin area

San Juan De Los Lagos Church, Catholic Diocese of San
Antonio, San Antonio

Toward constructing a multipurpose building in which to
house community outreach programs for the elderly

Seagoville Senior Citizens Home, Seagoville
Toward constructing eight apartment units for low-iIncome
seniors

Shared Housing Center, Dallas
For acquinng a facility to permanently house the agency
and its programs

Southwest Key Program, Austin
Toward repairs to a residential treatment center as a result
of floods associated with tropical storm Allison

SPCA of Texas, Dallas

Toward producing a direct response television program that
will iIncrease the agency's income and allow the agency to
expand adoption, chinic and educational services

Spring Branch Center Building Foundation, Houston
Toward constructing a multipurpose buillding to serve as a
one-stop location for agencies assisting economicaily
disadvantaged children and families
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St. Anthony School and Community Center, Catholic Diocese of
Dallas, Dallas

Toward bridge funding for after-school and summer

programs serving economically disadvantaged youth in

South Dallas

Team Wharton, for the Boys & Girls Club of Wharton, Wharton
Toward constructing a community activity center for
low-income, at-nsk youth

Terra Genesis Housing (TG 105, Inc.), Brownsuville
Toward constructing a community center in which to offer
educational programs and social services to low-income
families

Texas Association of X-Offenders, Fort Worth
Toward renovating a bullding to serve as a residential
halfway house for ex-offenders

Texas CASA for CASA of South Texas, Austin

Toward start-up funds to establish a program through which
court appointed volunteers serve as advocates for abused
and neglected children involved In the court system

Union Gospel Mission, Dallas

Toward renovating a donated facility in which to provide
short-term emergency shelter, long-term transitional housing
and support services to homeless women and their children

United Way of Metropolitan Dallas, Dallas
Toward constructing a new headquarters building to
accommodate expanded operations

Voice of Hope Community Development, Dallas
Toward new home construction and neighborhood
revitalization in a West Dallas neighborhood

Voice of Hope Ministries, Dallas
Toward expanding a summer youth program
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$23,600
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Meadows Foundation, Inc. Statement 19
Grants and Contributions Paid During the Year
Form 990-PF, Part XV, Section 3(a)
December 31, 2001
EIN 75-6015322
Recipient name and address. Purpose of grant. Amount
Except where noted, all grantees are in Texas
Volunteers of America Texas, Arlington $30,000
Toward a program that prepares youth leaving foster care for
independent adult living
Waco Habitat for Humanity, Waco $79,000
Toward establishing a recycling center for construction
matenals
Wellington Volunteer Fire Department, Wellington $30,000
Toward purchasing a replacement fire truck
Wesley-Rankin Community Center, Dallas $30,000
Toward expanding and enhancing programs serving children
and youth in West Dallas
West Dallas Community Centers, Dallas $25,000
Toward purchasing a van to provide transportation to
economically disadvantaged youth in West Dallas
Women in Need, Greenville $161,000
Toward constructing a new shelter/service facility m which to
expand services for women and children who are victims of
domestic violence
YMCA of Metropolitan Fort Worth, Fort Worth $25,000
Toward upgrading a branch facility serving at-nsk youth
Subtotal for Human Services $11,311,806

Meadows Foundation Matching Grants Program $55,435
Awards for Charitable Schools Projects $102,000

Total Grants Paid during the year $35,298,496
None of the intended grant recipients histed above are private foundations as defined
in Code Section 509 of the Internal Revenue Code of 1986, as amended

Statement 19
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Meadows Foundation, Inc. Statement 20
Grants Approved for Future Payment
Form 990-PF, Part XV, Section 3{b)
December 31, 2001
EIN 75-6015322
Recipient name and address. Purpose of grant. Amount
Except where noted, all grantees are in Texas
Arts and Culture
Dallas Children's Theater, Dallas $300,000
Toward renovating a facility in which to house the theater,
costume and scene shops, and educational programs
Dallas Historical Society, Dallas $50,730
Toward hinng a director of development to increase income
in support of additional education and outreach programs
El Paso Community Foundation, El Paso $18,500
Toward developing exhibits for a visitors' center along the
historic Mission Trail in El Paso
Lyric Stage, Irving $20,000
Toward hinng a full-time marketing and development director
to assist the organization in increasing earned and
contributed revenue
Multicuitural Education and Counseling through the Arts, $75,000
Houston
Toward renovating the hustoric Dow School as an arts and
community center for economically disadvantaged youth and
their families
Pegasus Musical Society, aka The Orchestra of New Spain, $24,000
Dallas
Toward adding a part-time employee to assist with development,
administration and program expansion
Soul Rep Theatre Company, Dallas $20,000
Toward hirng a new development director for an
African-American theater company
Teatro Dallas, Dallas $15,000
Toward increased facility operating costs associated with
establishing a performance/rehearsal facility
Subtotal for Arts and Culture $523,230
Statement 20
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Meadows Foundation, Inc. Statement 20
Grants Approved for Future Payment
Form 990-PF, Part XV, Section 3(b)
December 31, 2001
EIN 75-6015322
Recipient name and address. Purpose of grant. Amount
Except where nofted, all grantees are in Texas
Civic/Public Affairs
Chinati Hot Springs, Marfa $30,000
Toward staff salanes to develop a historic site into a
nature preserve and educational center
City Year San Antonio, San Antonio $73,420
Toward expanding a volunteer community-service program
Into area middie and hugh schools
Dallas Foundation, Dallas $25,000
Toward start-up operations of a donor fund based on the
Social Venture Partners model
Environmental Fund for Texas, Austin $30,000
Toward expanding workplace giving to environmental
nonprofit organizations
Grant Center of the Concho Valley, San Angelo $55,000
Toward reestablishing a center for nonprofit management in
the Concho Valley region
Lyndon Baines Johnson Foundation, Austin $1,373,365
Toward endowment and start-up funds for education and
research programs on philanthropy, volunteerism and
nonprofit management at the RGK Center for Phitanthropy
and Community Service at the LBJ School of Public Affairs,
The University of Texas at Austin
National Wildlife Federation, Austin $500,000
Toward a collaborative, multi-year project to inform and
Involve the public on sustainable water use plans for Texas
Nonprofit Management Center of Wichita Falls, Wichita Falls $40,000
Toward operating costs for the Nonprofit Management
Center of Wichita Falls to enable it to become an
Independent agency and expand services
Statement 20
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Meadows Foundation, Inc. Statement 20
Grants Approved for Future Payment

Form 990-PF, Part XV, Section 3(b)

December 31, 2001

EIN 75-6015322

Recipient name and address. Purpose of grant. Amount
Except where noted, all grantees are in Texas

Peer Assistance Network of America, Austin $30,000
Toward expanding an environmental conservation program in
selected Texas school distncts

Salvation Army of Dallas, Dallas $27,000
Toward a public-awareness campaign to encourage local

philanthropic giving to area nonprofit organizations in the

aftermath of September 11th

Student Conservation Association, Charlestown, NH $41,000
Toward hiring a student recruiter to increase the number and

diversity of young Texans participating in conservation and

service-learning projects at natural resource management

sites

Trust For Public Land, Texas Field Office, Austin $102,500
Toward establishing a North Texas field office and a

statewide revolving loan fund for acquiring parkland and

green space for public use in areas impacted by urban

sprawl

Volunteer Center of Dallas County, Dallas $52,000
To create a Web site for Volunteer PowerCrew, a youth
community service and service-learning project

Subtotal for Civic/Public Affairs $2,379,285
Education
The Arc of Dallas, Dallas $35,000
Toward providing computer classes to persons with cognitive
disabilities
Boys & Girls Clubs of Arlington, Arlington $35,000

Toward an educational enhancement program designed to
help high school students graduate and enter higher
education

Statement 20
Part XV, Section 3(b)
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Meadows Foundation, Inc. Statement 20
Grants Approved for Future Payment
Form 990-PF, Part XV, Section 3({b)

December 31, 2001
EIN 75-6015322

Recipient name and address. Purpose of grant. Amount
Except where noted, all grantees are in Texas

Center for Reform of School Systems, Houston $200,000
Toward establishing a statewide training institute for newly
elected, urban school board trustees

Northeast Texas Community College for Communities in Schools $24,000
of Northeast Texas, Mt. Pleasant

Toward hinng a resource development coordinator to seek

funds for program expansion into additional schools

Teach For America, New York, NY $200,000
Toward increasing the number of teachers for schools in
the Rio Grande Valley

University of Houston-Downtown, Houston $84,400
Toward establishing a Masters in Teaching program as a

strategy to encourage more people to enter the teaching

profession and to encourage teacher retention

University of Texas at Austin - McDonald Observatory, Austin $50,000
Toward science-education and outreach programs at the
Observatory's new Texas Astronomy Education Center

Subtotal for Education $628,400
Health

Children's Advocacy Center of Hidalgo County, Edinburg $30,000
Toward start-up funds for a new program to provide a child
sensitive environment for treating viciims of child abuse

Concho Valley Center for Human Advancement, MHMR Services $250,000
for the Concho Valley, San Angelo

Toward constructing a new facility in which to expand mental

health services to children

Dallas Challenge, Dallas $40,000
Toward implementing a youth drnnking and dnving

prevention program to help reduce the incidence of

underage drinking

Statement 20
Part XV, Secton 3(b)
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Meadows Foundation, Inc.

Grants Approved for Future Payment
Form 990-PF, Part XV, Section 3(b)
December 31, 2001

EIN 75-6015322

Recipient name and address. Purpose of grant.

Statement 20

Amount

Except where noted, all grantees are in Texas

FRAXA Research Foundation, Newburyport, MA
Toward research projects on Fragile X Syndrome by two
researchers at Texas universities

Infant and Toddler Intervention Program of North Texas, Plano
Toward funding the salary of a new development director
over three years

Mental Health Association of Greater Dallas, Dallas
To coordinate commumnity efforts to improve criminal justice
practices for persons with mentat iliness

MHMR of Concho Valley for Concho Valley Community Resource
Coordination Group, San Angelo

Toward hirnng a case manager to coordinate services for

multi-need children and their families

Midland Children's Rehabilitation Center, Midland
Toward funding the salary of a development director over
two years

Planned Living Assistance Network of North Texas, Dallas
Toward developing and implementing a hving-skills

education program for people with severe and chronic

mental tliness and thetr families

Political Asylum Project of Austin, Austin
Toward establishing mental health services for
economically disadvantaged immigrants and refugees

Senior Citizens of Greater Dallas, Dallas

Toward establishing a program to assist economically
disadvantaged elderly persons in securing low or no-cost
medications for chronic conditions

$89,000

$53,200

$80,000

$21,000

$20,000

$35,000

$44,000

$50,000

Statement 20
Part XV, Section 3(b)
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Meadows Foundation, Inc. . Statement 20
Grants Approved for Future Payment
Form 990-PF, Part XV, Section 3(b)
December 31, 2001
EIN 75-6015322

Recipient name and address. Purpose of grant. Amount
Except where noted, all grantees are in Texas

Texas Association of Community Health Centers, Austin $250,000
Toward a statewide effort to enroll more uninsured

individuals in Medicaid and the Children’s Heaith

Insurance Program through a network of community health

cenfers

Texas Scottish Rite Hospital for Crippled Children, Dallas $320,000
Toward purchasing a magnetic resonance imagig system

(MRY) to be used in diagnosing pediatric orthopedic

conditions

Texas Youth Commission, Austin $52,000
Toward expanding a pilot program to reduce child abuse by

providing parenting training and counseling for delinquent

parents In Dallas, Houston and San Antonio

University of Texas Health Science Center at San Antonio, San Antonio $220,000
Start-up funding to create the South Texas Psychiatnic

Genetics Research Center to improve the identification and

treatment of patients with bipolar disorder

Volunteer Services State Council, Austin $25,000
Toward a program fo train staff and volunteers from 21

Mental Health Mental Retardation state facilities in

fundraising to supplement services and programs to Texans

with mental iliness and mental retardation

Subtotal for Health $1,579,200
Human Services

AIDS Interfaith Network, Dallas $77,000
Toward establishing a new development office to secure

support for expanded services and to compensate for

diminishing public funding

Statement 20
Part XV, Section 3(b)
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Meadows Foundation, Inc.
Grants Approved for Future Payment
Form 990-PF, Part XV, Section 3(b)
December 31, 2001
EIN 75-6015322

Recipient name and address. Purpose of grant.

Statement 20

Amount

Except where noted, all grantees are in Texas

The Arc of San Angele, San Angelo

Toward developing and expanding model guardianship, money
management and other support services for individuals with
mental retardation and other mental disabilities

Bluebonnet Youth Ranch, Yoakum
Toward renovating a residential cottage serving abused,
dependent and neglected children

Boys & Girls Club of Harlingen, Harlingen
Toward constructing a school-based facility to house
recreational and educational programs benefiting
economically disadvantaged youth

Capital Area Food Bank of Texas, Austin
Toward purchasing a refrigerated truck and supporting the
expenses of a certified driver

Family Forward, Austin
Toward brnidge funding to continue supporting child abuse
prevention and parenting programs across the state

Grace United Methodist Church, Dallas
Toward renovating the church parlor to provide additional
space for orgamzations serving residents of East Dallas

Greater Texas Community Partners, Austin

Toward hinng an executive director to coordinate efforts
with Child Protective Services caseworkers across the state
to better serve children and families in crisis

Green Bridge Development Corporation, Dallas
Toward adminustrative costs associated with preserving
affordable rental housing in rural Texas communities

Heritage Intervention Programs, Harlingen

Toward expanding hentage-based mentoring programs for
youth to communities in the Texas Panhandle region
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Meadows Foundation, Inc.
Grants Approved for Future Payment
Form 990-PF, Part XV, Section 3(b)
December 31, 2001
EIN 75-6015322

Recipient name and address. Purpose of grant.

Statement 20

Amount

Except where noted, all grantees are in Texas

Home Builders Care for HomeAid Dallas, Plano
Toward start-up costs for HomeAid Dallas, a program that
coordinates construction of homeless and emergency
shelters in North Texas

Innovative Alternatives, Houston
Toward implementing and evaluating violence-prevention
programs n public school settings over three years

Interfaith Housing Coalition, Dallas
Toward purchasing and renovating four buildings in which
to expand services to homeless families

Marywood Children and Family Services, Austin
Toward bridge funding over two years to provide transitional
living services to young homeless mothers and their children

McAuley Institute, Silver Spring, MD

Toward establishing two Texas offices in which to provide
technical assistance and access to project financing for
affordable housing organizations

Midland Association for Citizens with Retardation, Midland
Toward funding the salary of a new development director
over three years

Midlothian Senior Citizens Center, Midlothian
Toward constructing a new senior citizens center

North Texas Taping and Radio for the Blind, Dallas
Toward constructing a new facility for recording,
broadcasting and distributing books on tape to persons with
leaming and physical disabilites

Project Unity, Bryan

Toward organizational capacity buillding to connect
low-income families to needed services in the community
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Meadows Foundation, Inc. Statement 20
Grants Approved for Future Payment

Form 990-PF, Part XV, Section 3(b)

December 31, 2001

EIN 75-6015322

Recipient name and address. Purpose of grant. Amount
Except where noted, all grantees are in Texas

RSVP: Serving Denton County, Denton $50,000
Toward establishing a support program for grandparents
raising grandchildren in Denton County

Star of Hope Mission, Houston $150,000
Toward constructing a donated goods center as part of a
new homeless men's shelter

Texas CASA for CASA of South Texas, Austin $10,000
Toward start-up funds to establish a program through which

court appointed volunteers serve as advocates for abused

and neglected children involved in the court system

Voice of Hope Community Development, Dallas $125,000
Toward new home construction and neighborhood
revitalization in a West Dallas neighborhood

Women Together Foundation, McAllen $150,000
Toward constructing transitional housing for women and
children who are victims of domestic violence

Subtotal for Human Services $1,851,500

Total Grants Approved for Future Payment in 2001 $6,961,615

None of the intended grant recipients listed above are private foundations as defined
in Code Section 509 of the Internal Revenue Code of 1986, as amended.

Statement 20
Part XV, Section 3(b}
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Meadows Foundation, Inc.
Analysis of Other Revenue
Form 93%0-PF, Part XVi-A, Line 11
December 31, 2001

EIN 75-6015322

Statement 21

Business Exclusion Related or Exempt

Description Code Amount Code Amount Functlon Income
Royalty Income - 15 7,197 -
Class Action Settlements m - 01 10,952 -
Partnership Income 14 (565,355) -
Value of Imputed Free Rent 2} - 01 1,312,756 -
Class Action Antitrust Settlement n - 01 22142 -
Nontaxable Reconcihation Adjustment 2,398
Miscellaneous - 01 185 -

Totals $ - $790,275  § -

(1} MFI receives settlements from class action tawsuits as a result of MFl ownership of vanous stocks that are or have been in the
investment portfolio  Generally, MFI's custodian handles all notfications and processes all settlements for these claims

{2) MFI provides faciites utfites and other services 1o nonprofil organizations as tenants of the Wilson Histone Distnct. Generally
Accepted Accounting Pnnciples (GAAP) require that imputed mcome be calculated and reported for the fair market value of rent

provided to the tenants

Page 1 of 1
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om 8868 Application for Extension of Time To File an

(December 2000} Exempt Organization Return OMB No 15451709
mmi’sw p File a separate apphcation for each return

® If you are filing for aﬁ Automatic 3-Month Extension, complete only Part | and check this box » X

¢ If you are fiing for an Additional (not automatic) 3-Month Extension, complete only Part Il {(on page 2 of this form)

Note. Do not complete Part Il uniess you have already been granted an automatic 3-month extension on a previously filed
Form 8868.

[ Part I Automatic 3-Month Extension of Time — Only submit oniginal (no copies needed)

Note Form 990-T corporations requesting an automatc 6-month extension — check this box and completa Part | only » (]
All other corporations (including Form 980-C filers) must use Form 7004 to request an extension of ime to file income tax returns
Partnerships, REMICs and trusts must use Form 8736 to request an extension of time to fte Form 1065, 1066, or 1041

Type or Name of Exempt Organizaton Employer identification number
print THE MEADOWS FOUNDATION, INC. 75-6015322

File by the Number, street. and room or suite no If a P O bax, see instructions

:Il::gd:;zrfu 3003 SWISS AVENUE

retum See City, town or post office state, and ZIP code For a foresgn address see instructons

instructions DALLAS, TEXAS 75204-60890

Check type of return to be filed (file a separate application for each retum)

[] Form 990 [7] Form 990-T (corporation) (] Form 4720

(O Form 990-BL [} Form 990-T (sec 401(a) or 408(a) trust) [} Form 5227

("] Form 990-EZ (] Form 990-T (trust other than above) (J Form 6069

(X] Form 990-PF [ Form 1041-A "] Form 8870

o {f the organization does not have an office or place of business in the United Slates, check this box » ]
¢ If this 1s for a Group Return, enter the organization’s four digit Group Exemption Number (GEN} If this 1s

for the whole group, check this box s [] If it 1s for part of the group, check this box » [_] and attach a list with the names and
EiNs of all members the extension will cover

1 | request an automatic 3-month (6-month, for 990-T corporation) extension of time untl AUGUST 15 2002 .
to file the exempt organization return for the organization named above The extension is for the orgamzation's return for

» [X] calendar year 20 O1 or
» (] tax year beginning 20 , and ending .20

2 If this tax year is for less than 12 months, check reason  [_| lmbal return [ ] Final return ] Changen accounting penod

3a If this application s for Form 990-BL, 950-PF, 990-T, 4720, or 6069, enter the tentative tax, less any

nonrefundable credits See instructions $ 87,000
b If this appitcation 1s for Form 990-PF or 990-T, enter any refundable credits and estimated tax payments
made (nclude any prior year overpayment allowed as a credit $ 750,000

¢ Batance Due. Subtract hne 3b from line 3a Include your payment with this form, or, if required, deposit
with FTD coupon or, if required, by using EFTFS (Electronic Federal Tax Payment System) See
instructions $
Signature and Verification

Under penaltes of pernury | declare thai | have axamined this form including accompanying schedules and statements and to the best of my knowledge and behef 1115 true
comrect and complets and that § am suthonzed to prepare this form

Signature Aqﬂﬂ..nlbbb—m.__ Tile p P\&L—p"‘h&-«"[ THW e Datep 5 I‘,&/M'L

0 00

For Paperwork Reduction Act Notice, see Instruction Form 8868 (12-2000)

1SA
STFFED9O55F 1




Form 3863 ( 2 2000) . . Dage 2

¢ If you are filing for an Additional (not automatic) 3-Month Extension, complete only Part 1§ and check this box »> L;__}
Note Only complete Part i if you have already been granted an automatc 3-month extension on a previously filed Form 8368
e If you are filing for an Automatic 3-Month Extension, complete only Part | (on page 1}

Additional {not automatic) 3-Month Extenston of Time - Must File Onginat and One Copy.

Type or Name of Exempt Organization Employer identification number
print MEADCOWS FOUNDATION, INC 715-6015322

File by the Number, stregt and room or suite no If a P O box, see instructions For IRS use only

o 3003 SWISS AVENUE

filing l.hg City town or post office, state and ZIP code For a foreign address see nstructions

retum Sea

nstructons |DATIAS, T¥ 75204-60930

Check type of return to be filed (File a separate application for each return)

H Form 990 EFon‘n 990-E2 ’:1 Form 990-T (sec 401(a) or 408(a) trust) !:lForm 1041-Al:lf-'orm 5227( ] Form 8870

Form 990-BL Ferm 990-PF Form 990-T (trust other than above) Form 4720 Form 6069

STOP Do not complete Part Il if you were not already grarted an automatic 3-month extension on a previously filed Forrn 8868

s |f the organization does not have an office or ptace of business in the United States, check this box , » | ]
s |f this 1s for a Group Return, enter the organization's four digit Group Exemption Number (GEN If this 1
for the wholse group, chack this box If it 1s for part of the group, check thts box b and attach a list with the

names and EINs of all members the extension s for
4 Irequest an additional 3-manth extension of time untl NOVEMBER 15, 2002
5§ Forcalendarysar 2001 or other tax year beginning and ending
8 If this tax year s for less than 12 months, check reason |_’ Imtial return |_| Final return ]__’ Change n accounting period
7 State in detal why you need the extension TNE TAXPAYER HAS BEEN UNABLE TO GATHER THE INFORMATION
MECESSARY TO PREPARE A COMPLETE AND ACCURATE RETURN THEREFORE, THE TAXPAYER

Ba If this apphcation 1s for Form 990-BL. 990-PF. 890-T. 4720, or 6069, enter the tentative tax, less any
nonrefundable credits See instructions | . R 153,000
b If this application i1s for Form 890-PF 990-T, 4720, or 6069, enter any refundable credits and estimated
tax payments made Include any prior year overpayment allowed as a credit and any amount paud
previously with Form 8368 3 750,300
¢ Balance Due Subtract ine 8b from line 8a Include your payment wnh this form, or, if required, deposn
with FTD coupon or, if required, by using EFTPS (Electronic Federal Tax Payment System) See
instructions e . . $ NONE
Signature and Venfication

Under penatties of perury | declam that | have examuned this form including accompamymg schedules and statements and to Lhe best of my knowledge and belwef
1t true correct, and compleéte and that | am authonzed o prépare this form

Signature % J i/ﬁ.qé. Tite B-CPA oae & / 5,/51/

&’/ tlco to Applicant - To Be Completed by the IRS

%/ & have approved this app t:on o attach this form to the organizabon's retum
We have not approved this application Howaever we hawe granted a 10-day grace period from the later of the date shown below or the due
date of the orgamzation's returmn {(including any prior axtenswons) This grace period s considered to be a vahd extension of time for elections
otherwise required to be made on a imely return Pleasa attach this form to the grganizatton's retum

D Wa have not approved this application After considenng the reasons stated in item 7, wa cannol grant your request for an extension of time
to file We are not granting a 10-day grace penod

B Wa cannot consider this application because it was filed after the due date of the retum for which an extension was requasted
Other

By

Director

Alternate Mailing Addrass - Enter the address if you want the copy of this application for an addntmnmr xtension
returned to an address different than the one entered above

Name
KPMG LLP ATTN LORI A MCLAUGHLIN AUG 2 02002
TY:: or Number and strest (include suite, room, or apt. no ) Or a P O box number i e
r
P 200 CRESCENT COURT, SUITE 300 LINDA WEISKPE FIELDDIRCETOR:
City or town, province or state, and country (including postal or ZIP code) SUEMISSION PROCEISING CGDEN
154 DALLAS, TEYAS 75201-1885

1F8055 1 000 Form BB6B (12 2000)



