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D%'?.? %ﬁlfzﬁonal Checks Account number DDF02

01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE

Page 1 of 566

¢ Realized Gain/Loss Detail - Taxable

Reazed qz'nit
Imde Date  secunty Descnption T Market ——— Tota)
Settiu Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Trans'ation Short Term Long Term
Purchases
Fixed income
Fixed income derivatives - options
United States
05 Nov 04 OPF CALL DEC 04 U S T-BONDS 114 300 71154 1,772.85 1,061 31 000 0.00 1,061.31 0.00
05 Nov 04 11-26-2004 SEDOL 912935V

08 Sep 04 300 -711.54 177285 1,061.31 0.00 000 1.061.31 000
08 Nov 04 OPF CALL DEC 04 U S T-BONDS 114 100 -15905 580 95 431.90 000 0.00 431 80 0.00
08 Nov 04 11-26-2004 SEDOL 912935V

08 Sep 04 100 -159 05 590 95 43190 000 0.00 43190 0.00
17 Dec 04 OPF CALL JAN 05 T-NT OPT 113 100 49 68 372.20 32 52 000 0.00 322.52 0.00
17 Dec 04 01-23-2005 SEDOL 913164V

12 Nov 04 100 -49 68 371220 322 52 000 0.00 ns2 000
16 Dec 04 OPF CALL JAN 05 T-NT OPT 113 100 -86 55 37220 27565 000 0.00 27565 000
16 Dec 04 01-23-2005 SEODOL 913164U

12 Nov 04 100 -86.55 37220 27565 000 0.00 27565 0co
08 Nov 34 OPF PUT DEC 04 U S T-BONDS 107 100 -1843 73158 71315 000 0.00 71315 000
08 Nov M4 11-26-2004 SEDOL 912937V

08 Sep 04 100 -1843 73158 71315 000 0.00 713.15 0.00
05 Nov ' 4 OPF PUT DEC 04 U S T-BONDS 107 300 840 2,194 74 2,186 34 000 0.00 2,186.34 000
05 Nov 14 11-26-2004 SEDOL 912937U

08 Sep 04 300 840 2,194 74 2,186 34 000 000 2,186 34 0.00
Total United States -1,043.65 6,034.52 4,990.87 0.00 0.00 4,990.87 0.00

*Generated by Northemn Trust from reviewed periodic dala on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Secunty Descnption Market — Totat
Settle Date Acguisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Tem
Purchases
Fixed income
Government mortgage backed securities
United States
16 Jun 04 FHLMC 30 YR GOLD PARTN CTF 800,000 00 -810,031 25 808,367 19 -1,664 06 000 000 -1,664 06 [¢Xidd
15 Jul 04 (PC)6 30 YEARS SETTLES JUL
SEDOL BOTNQ76
09 Jun 04 600,000 00 -607,523 44 605,859 38 -1,664 06 000 000 -1,664 06 00D
16 Jun 04 200,000 00 -202,507 81 202,507 81 000 000 000 000 000
15 Dec 04 FNMA 30 YEAR PASS-THROUGHS 100,000 00 -101,726 56 101,421 88 -304 68 000 000 -304 68 800
13 Jan 05 5 5% 30 YEARSSETTLES JANUARY
SEDOL 2186748
07 Dec 04 100,000 00 -101,726 56 101,421 88 -304 68 000 000 -304 68 000
09 Jun 04 FNMA 30 YEARS SINGLE FAMILY 600,000 00 -605,625 00 606,937 50 1,312 50 000 000 131250 G600
15 Jul 04 MTG 630 YEARS SETTLES JUL
SEDOL BO1FVJ9
08 Jun 04 600,000 00 -605,625 00 606,937 50 1,312 50 000 000 131250 800
10 Jun 04 FNMA 30 YEARS SINGLE FAMILY 300,000 00 -302,484 38 303,140 63 656 25 000 000 856 25 a4qag¢
15 Jul 04 MTG 630 YEARS SETTLES JUL
SEDOL BO1FVJ9
08 Jun 04 200,000 00 -201,656 25 202,312 50 656 25 000 000 856 25 000
10 Jun 04 100,000 00 -100,828 13 100,828 13 000 000 000 000 000
04 Nov 04 FNMA 30 YR 5 5 SETTLES NOV 900,000 00 -916,207 03 910,132 81 -6,074 22 000 000 6,074 22 000
15 Nov 04 CUSIP 01F0526B3
07 Oct 04 500,000 00 -509,003 91 503,593 75 -5,410 16 000 000 -5410 16 000
07 Oct 04 100,000 00 -101,800 78 101,007 81 -792 97 000 000 -78297 000
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 3 of 566
o Recalized Gain/Loss Detail - Taxable

Imade Date  secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Purchases
Fixed income
Government mortgage backed securities
United States

20 Oct 04 300,000.00 -305,402.34 305,531.25 128 91 0.00 0.00 12891 0.00
04 Nov 04 FNMA 30 YR 5 5 SETTLES NOV 1,200,000.00 -1,221,880.62 1,222 628.90 738.28 0.00 0.00 73828 0.00
15 Nov 04 CUSIP 01F052683

20 Oct 04 100,600 00 -101,824 22 101,843 75 1953 000 000 1953 000

21 Oct 04 800,000 00 814,593 75 815,312 50 71875 000 000 71875 0.00

04 Nov 04 300,000 00 -305,472.65 305,472 65 000 000 000 000 0.00
04 Nov 04 FNMA 30 YR 5 5 SETTLES NOV 500,000 00 -509,003.91 509,218 75 214 84 000 0.00 21484 0.00
15 Nov 4 CUSIP 01F0526B3

20 Oct 04 500,000 00 -509,003 91 509.218 75 214 84 000 000 214 84 0.00
08 Jun (4 FNMA 30 YR PASS-THROUGHS 6 30 800,000 00 812,868 75 810,500 00 -2,46875 000 0.00 246875 0.00
14 Jun 04 YEARS SETTLES JUN CUSIP

01F060667

03 Jun 04 800,000 00 812,968 75 810,500 00 -2,46875 000 000 -2,468 75 0.00
20 Dec 44 FNMA 30 YR PASS-THROUGHS 6 5 600,000 G0 -628,500 00 629.437 50 937 50 000 0.00 937 50 0.00
13Jan (5 30 YEARS SETTLES JAN SEDOL

2166803

08 Dec 04 600,000 00 -628,500 00 629,437 50 937 50 000 000 937 50 000
21 Dec (4 FNMA 30 YR PASS-THROUGHS 6 5 1,100,000 00 -1,151,734 38 1,153,968 75 2,234 37 000 000 2,234 37 000
13 Jan 03 30 YEARS SETTLES JAN SEDOL

2166803

08 Dec 04 1,100,000 00 -1,151,734 38 1,153,968 75 2,234 37 000 0.00 2,234 37 000

Northern Trust

*Generated by Northem Trust from reviswed periodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  secunty Descnption Market ——— Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tang Term
Purchases
Fixed income
Government mortgage backed securities
United States
10 Nov 04 FNMA 30 YR PASS-THROUGHS 6 5 1,126,600 00 -1,183,546 11 1,183,986 19 440 08 000 000 44G 08 000
15 Nov 04 30 YEARS SETTLES NOV SEDOL
B0O45F05
05 Nov 04 1,126,600 00 -1,183,546 11 1,183,986 19 44008 000 000 44008 200
10 Nov 04 FNMA 30 YR PASS-THROUGHS 6 5 1,500,000 00 -1,575.820 31 1,575,966 17 145 86 000 000 14588 000
15 Nov 04 30 YEARS SETTLES NOV SEDOL
BO45F05
05 Nov 04 373,400 00 -392,274 20 392,420 06 145 86 000 000 145 86 000
09 Nov 04 1,126,600 00 -1,183,546 11 1,183,546 11 000 000 000 000 Q00
14 Sep 04 FNMA 30 YR PASS-THROUGHS 6 5 300,000 00 -310,738 35 314,085 94 3,347 58 000 000 3,347 59 000
14 Oct 04 30 YEARS SETTLES OCT SEDOL
BO2wWJCS
31 Aug 04 300,000 00 -310,738 35 314,085 94 3,347 59 000 000 3,347 58 g00
08 Dec 04 FNMA POOL #762262 6 5% 12-01-2033 500,049 78 -525,306 20 524,427 20 -879 00 000 000 879 00 000
13 Dec 04 BEO CUSIP 31403YZ30
10 Nov 04 500,049 78 -525,306 20 524,427 20 -879 00 000 000 87800 400
17 Nov 04 FNMA SINGLE FAMILY MORTGAGE 100,000 00 -99,781 25 99,500 00 -28125 000 000 -281 25 000
16 Dec 04 45% 15 YEARS SETTLES
DECEMBER SEDOL B0O3P164
12 Nov 04 100,000 00 -99,781 25 99,500 00 -28125 000 000 -28125 400

Northern Trust *Generated by Northem Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page S of 566
o Realized Gain/Loss Detail - Taxable
Realized gainfioss

Irade Date  secunty Descnption Market Total
Settie Date  Acquisition Date Proceeds Cost Shert Temn Long Temn Transtation Short Term Long Term
Purchases
Fixed income
Government mortgage backed securities
United States
08 Dec M4 FNMA SINGLE FAMILY MORTGAGE -799,806.25 798,960.94 -945 N 0.00 0.00 -945.31 0.00
16 Dec M4 45% 15 YEARS SETTLES

DECEMBER SEDOL BO3P164

12 Nov 04 -199,976.56 199,031.25 -945 31 000 0.00 -945 31 000

09 Dec 04 -599.929 69 599,928 69 000 000 000 000 0.00
09 Dec ' M4 FNMA SINGLE FAMILY MORTGAGE -999,257 81 995,093 75 -4,164 06 000 0.00 4,164 06 000
16 Dec M 45% 15 YEARS SETTLES

DECEMBER SEDOL B03P164

12 Nov 04 -599,554 69 597,093 75 -2,460 94 0.00 0.00 -2,460.94 000

12 Nov 04 -399,703 12 388,000 00 -1,703 12 000 0.00 -1,703 12 0.00
07 Dec 14 FNMA SINGLE FAMILY MORTGAGE -288,125 00 296,498 09 -1,628 91 000 0.00 -1,628 91 0.00
13 Dec 04 5% 30 YEARS SETTLES DECEMBER

CUSIP 01F0506C5

05 Nov 04 -288,125 00 208,496 09 -1,628 91 000 000 1,628 91 000
07 Dec (4 FNMA SINGLE FAMILY MORTGAGE -1,091,750 00 1,087,234 37 4,515 63 000 0.00 451563 0.00
13 Dec (14 5% 30 YEARS SETTLES DECEMBER

CUSIP 01F0506CS

05 Nov 04 -794,600 G0 790,656 25 -3,34375 000 000 334375 000

05 Nov 04 -297,750 00 286,578 12 -1,171 88 000 000 -1,171 88 0.00
30 Dec (4 FNMA SINGLE FAMILY MORTGAGE -494,062 50 485 125 00 1,062.50 000 0.00 1,062.50 0.00
13 Jan 05 5% 30 YEARS SETTLES JANUARY

SEDOL 2216504

07 Dec 04 68,812 50 99,125 00 31250 000 000 31250 0.00

Northern Trust
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

N s \ " *Account fiumber DDF02.
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R DD - BLACKROCK CORE.

Page 6 of 566

Realized gainfloss

Trade Date  Secunty Descrption Market — Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Purchases
Fixed income
Government mortgage backed securities
United States

07 Dec 04 400,000 00 -395,250 00 396,000 00 750 00 000 000 75000 000
30 Dec 04 FNMA SINGLE FAMILY MORTGAGE 400,000 00 -395,562 50 396,000 00 437 50 000 000 437 50 000
13 Jan 05 5% 30 YEARS SETTLES JANUARY

SEDOL 2216504

07 Dec 04 400,000 00 -395,562 50 396,000 00 437 50 000 000 437 50 Qa0
27 Dec 04 FNMA SINGLE FAMILY MORTGAGE 300,000 00 -296,812 50 297,000 00 187 50 000 000 187 50 400
13 Jan 05 5% 30 YEARS SETTLES JANUARY

SEDOL 2216504

07 Dec 04 300,000 00 -296,812 50 297,000 00 187 50 000 000 187 50 000
05 May 04 FNMA SINGLE FAMILY MORTGAGE 300,000 00 -288,796 88 289,859 38 1,062 50 000 000 1,062 50 000
13 May 04 5% 30 YEARS SETTLES MAY SEDOL

BOOP3J4

03 May 04 200,000 00 -192,531 25 193,593 75 1,062 50 000 000 1,062 50 006

05 May 04 100,000 00 -96,265 63 96,265 63 000 000 000 Qoo c oo
07 Dec 04 FNMA SINGLE FAMILY MORTGAGE 1,200,000 00 -1,220,484 38 1,218,703 13 -1,78125 000 000 -3 78125 aaa
13 Dec 04 55% 30 YEARS SETTLES

DECEMBER SEDOL B0O3P1G4

04 Nov 04 600,000 00 -610,242 19 609,421 88 -820 31 000 000 -820 33 ¢oc

04 Nov 04 400,000 00 -406,828 13 406,187 50 -640 63 000 000 84063 Q00

04 Nov 04 200,000 00 -203,414 06 203,09375 -320 31 000 000 -320 31 000
07 Dec 04 FNMA SINGLE FAMILY MORTGAGE 500,000 00 -508,417 97 507,734 37 -683 60 000 000 -683 60 000
13 Dec 04 55% 30 YEARS SETTLES

DECEMBER SEDOL BO3P1G4

Northern Trust

*Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

Account number DDF02

01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE
. . Page 7 of 566
o Realized Gain/Loss Detail - Taxable
Realized ga‘nfioss
Trade Qate  secunty Descnption Market ———— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Purchases
Fixed income
Government mortgage backed securities
United States
04 Nov 04 500,000.60 -508,417.97 507,734.37 -683.60 0.00 0.00 £83 60 0.00
07 Dec'}4 FNMA SINGLE FAMILY MORTGAGE 900,000 00 -915,257.81 914,507.81 -750 00 0.00 0.00 -750 00 000
13 Dec ¥4 55% 30 YEARS SETTLES
DECEMBER SEDOL B03P1G4
04 Nov 04 600,000.00 610,171 87 609,421 87 -750 00 000 0.00 -750 60 000
07 Dec 04 300,000 00 305,085 94 305,085 94 000 000 0.00 000 000
07 Oct (4 FNMA SINGLE FAMILY MORTGAGE 400,000 00 -405,234 38 404,375 00 859 38 000 0.00 85938 0.00
14 Oct (4 55% 30 YEARS SETTLES
OCTOBER SEDOL B02wWJB7
01 Oct 04 400,000.00 405,234 38 404,375 00 859 38 000 0.00 -859.38 000
07 Oct 04 FNMA SINGLE FAMILY MORTGAGE 500,000 00 -505,097 66 505,246 10 148 44 0.00 0.00 148.44 0.00
14 Oct 04 55% 30 YEARS SETTLES
OCTOBER SEDOL B02wJB7
01 Oct 04 200,000 00 -202,033 06 202,187 50 148 44 000 009 148 44 000
07 Oct 04 300,000 00 -303,058 60 303,058 60 000 000 0.00 000 0.00
08 Dec (4 FNMA SINGLE FAMILY MORTGAGE 1,700,000 00 -1,785,863.26 1,784,738.27 -1,124 99 000 0.00 -1,124 99 000
13 Dec (4 65% 30 YEARS SETTLES
DECEMBER SEDOL BO3P1T7
18 Nov 04 1,200,000 00 -1,260,609 36 1,259,484 37 -1,124.98 000 000 -1,124.99 000
08 Dec 04 500,000 00 525,253 80 525,253 90 000 000 0.00 000 000
* N T ; ic data on 10 May 05
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Page 8 of 566

¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  secunty Description Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Purchases
Fixed income
Government mortgage backed securities
United States
12 Nov 04 ENMA SINGLE FAMILY MTG 4 § 15 1,100,000 00 -1,096,734 38 1,098,000 00 1,265 62 000 000 1,285 62 000
18 Nov 04 YEARS SETTLES NOV CUSIP

01F0424B6

130c1 04 200,000 00 -199,406 25 199,968 75 562 50 000 000 562 50 3800

13 Oct 04 900,000 00 -897,328 13 898,031 25 70312 000 000 70312 800
12 Nov 04 FNMA SINGLE FAMILY MTG 4515 800,000 00 -797,750 00 798,281 25 53125 000 600 53t 25 coo
18 Nov 04 YEARS SETTLES NOV CUSIP

01F0424B6

13 Oct 04 200,000 00 -199,437 50 199,968 75 53125 000 000 53125 000

12 Nov 04 600,000 00 -598,312 50 598,312 50 000 000 000 000 Q00
13 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 800,000 00 -801,625 00 800,406 25 -1,21875 000 000 -1,21875 000
19 Oct 04 YEARS SETTLES OCT SEDOL

BO2WJS5

14 Sep 04 200,000 00 -200,406 25 199,187 50 -1,21875 000 000 -1.21875 [ogiy]

13 Oct 04 600,000 00 -601,218 75 601,218 75 000 000 000 000 00
14 Sep 04 FNMA SINGLE FAMILY MTG 4 5 15 1,100,000 00 -1,098,109 38 1,097,203 13 -906 25 000 000 80625 300
20 Sep 04 YEARS SETTLES SEP CUSIP

01F042491

26 Aug 04 200,000 00 -199,656 25 198,750 00 -906 25 000 000 -908 25 000

14 Sep 04 900,000 00 -898,453 13 898,453 13 000 000 000 000 000
14 Jul 04 FNMA SINGLE FAMILY MTG 5 15 2,700,000 00 -2,712,234 38 2,711,953 13 -28125 000 000 -28% 25 000
17 Aug 04 YEARS SETTLES AUG CUSIP

01F050486

Northern Trust

*Generated by Northemn Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

. Page 9 of 566
o Recalized Gain/Loss Detail - Taxable
Reatized gainfioss
Imde Date  secunty Descnption Market Total
Seflle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Transkation Short Term Long Term
Purchases
Fixed income
Government mortgage backed securities
United States
13 Jul 04 900,600 00 -904,078.13 903,796 88 -281.25 000 0.00 28125 000
14 Jul 04 1,800,000.00 -1,808,156.25 1,808,156.25 000 0.00 000 0.00 0.00
23 Jul 04 FNMA SINGLE FAMILY MTG 5 30 500,000 00 -487,851.56 487,648 44 -203 12 000 000 -203.12 000
12 Aug 04 YEARS  SETTLES AUG CUSIP
01F050684
09 Jul 04 100,000 00 -97,570 31 97,367 19 -203 12 000 0.00 203 12 000
23 Jul 04 400,000 00 -390,281.25 390,281 25 000 000 0.00 000 000
21 Jul (4 FNMA SINGLE FAMILY MTG 5 30 600,000 00 -582,609 38 584,203 12 1,593 74 000 0.00 1.593.74 0.00
12 Aug 04 YEARS  SETTLES AUG CUSIP
01F050684
09 Jul 04 600,000 00 582,609 38 584,203 12 1,593 74 000 000 1,593 74 0.00
09 Aug M FNMA SINGLE FAMILY MTG 5 30 800,000 00 -790,218 75 783,437 50 6,781 25 000 0.00 6,781.25 000
12 Aug ¥4 YEARS  SETTLES AUG CUSIP
01F050684
05 Aug 04 800,000 00 790,218 75 783,437 50 6.78125 000 000 678125 0.00
09 Jul 0} FNMA SINGLE FAMILY MTG 5 30 700,000 00 683,757 81 688,000 00 2,242.19 000 0.00 2,242.19 000
15 Jut 01 YEARS  SETTLES JUL SEDOL
BO1DWZ6
02 Jul 04 700,000 00 -683,757 81 686,000 00 2,242 19 000 000 224219 000
06 Jul 0 FNMA SINGLE FAMILY MTG 5 30 300,000 00 -292,687 50 294,000 00 1,312.50 000 0.00 1,312.50 0.00
15 Jul 0+ YEARS  SETTLES JUL SEDOL
BO1DWZ6
“ m revigy riodic data on 10 May 05
Northern Trust Generated by Northem Trust from reviewed pe y

Stmt 13



v . [IEN

AR3 Additional Check | ok e el

01 J3n 04 -31 Dec 04 ' : . - - I DD - BLACKROCK CO

Lo

ke
4
7]
e

Page 10 of 566

i Ies

¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Dale  Security Description Market Total
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Purchases

Fixed income

Government mortgage backed securities

United States

02 Jul 04 300,000 00 -292,687 50 294,000 00 1,312 50 000 000 1,312 50 000
07 Jun 04 FNMA SINGLE FAMILY MTG 5 30 300,000 00 -286,781 25 285,093 75 -1,687 50 000 000 -1,687 50 00¢
14 Jun 04 YEARS  SETTLES JUN SEDOL

B011v86

10 May 04 200,000 00 -191,187 50 189,421 87 -1,765 63 000 000 -1,765 63 000

17 May 04 100,000 GO -95,593 75 95,671 88 7813 000 000 78 13 [Jo]
10 May 04 FNMA SINGLE FAMILY MTG 5 30 700,000 00 -663,687 50 665,835 94 2,148 44 000 000 2,148 44 aoa
14 Jun 04 YEARS  SETTLES JUN SEDOL

B011v86

05 May 04 200,000 00 -189,625 00 191,773 44 2,148 44 000 000 2,148 44 000

10 May 04 500,000 00 -474,062 50 474,062 50 000 000 000 000 000
07 Jun 04 FNMA SINGLE FAMILY MTG 5 30 300,000 00 -286,781 25 287,015 62 234 37 000 000 23437 000
14 Jun 04 YEARS  SETTLES JUN SEDOL

B0O11v86

17 May 04 300,000 00 -286,781 25 287,01562 234 37 000 000 234 37 000
05 Nov 04 FNMA SINGLE FAMILY MTG 5 30 1,100,000 00 -1,089,945 31 1,085,281 26 -4,664 05 000 000 4,664 05 a00
15 Nov 04 YEARS  SETTLES NOV CUSIP

01F0506B7

05 Oct 04 300,000 00 -297,257 82 295,546 88 -1,710 94 000 000 1,710 94 000

05 Oct 04 600,000 00 -594,515 62 591,046 88 -3,468 74 000 000 -3,468 74 1Yt}

14 Oct 04 200,000 00 -198,171 87 198,687 50 515 63 000 000 51563 000

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Recalized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 11 of 566

Reafized gainfloss

Irad:Date  gecunty Descnption Market ——— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Shost Term Long Termn
Purchases
Fixed income
Government mortgage backed securities
United States
05 Nov 04 FNMA SINGLE FAMILY MTG 5 30 300,000 00 -297,339.84 298,031.25 691 41 0.00 0.00 691.41 000
15 Nov 04 YEARS  SETTLES NOV CUSIP

01F0506B7

14 Oct 04 300,000 00 -297.339.84 298,031.25 691 41 000 0.00 691 41 000
05 Oct 04 FNMA SINGLE FAMILY MTG 5 30 600,000 00 -592,804 69 594,000 00 1,195 31 000 0.00 1.185 31 0.00
14 Oct 04 YEARS SETTLES OCT CUSIP

01FO506A9

14 Sep 04 600,000 00 -592,804 69 584,000 00 1,195 31 000 000 1,185.31 000
05 Oct )4 FNMA SINGLE FAMILY MTG 5 30 300,000.00 .296,42578 296,953 12 527 34 000 0.00 527 34 000
14 Oct )4 YEARS SETTLES OCT CusSIP

01F0506A9

13 Sep 04 300,000 00 -296,425 78 295,953 12 527 34 000 0.00 527 34 0.00
26 Aug M FNMA SINGLE FAMILY MTG 5 30 800,000 00 -787,937 50 787,679 68 -257 82 000 0.00 -257 82 000
15 Sap M YEARS  SETTLES SEP CUSIP

01F050692

23 Aug 04 200,000 00 -196,984 38 197,031 25 46 87 000 0.00 46 87 000

23 Aug 04 300,000 G0 -295,476 56 295,171 87 -304.69 000 0.00 304 69 000

26 Aug 04 300,000 00 -295,476 56 295,476 56 000 000 000 000 000
16 Aug 134 FNMA SINGLE FAMILY MTG 5 30 700,000 0O 687,914 08 688,570 31 656.25 000 0.00 656.25 000
15 Sep 14 YEARS  SETTLES SEP CUSIP

01F050692

09 Aug 04 400,000 00 -393,093 75 393,750.00 656.25 000 000 656.25 000

16 Aug 04 300,000 00 -294,820.31 294,820 31 000 000 0.00 000 000

Northern Trust

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Secunity Descrption Market
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Temn Long Term Translation Short Term Long Term
Purchases
Fixed income
Government mortgage backed securities
United States
08 Nov 04 ENMA SINGLE FAMILY MTG 6 30 1,200,000 00 41,240,218 75 1,238,109 37 -2,109 38 000 000 2,109 38 000
13 Dec 04 YEARS SETTLES DEC CUSIP

01F0606C4

13 Oct 04 600,000 00 -620,109 38 618,000 00 -2,109 38 000 000 -2,109 38 000

08 Nov 04 600,000 00 -620,109 37 620,109 37 000 000 000 000 000
10 Aug 04 FNMA SINGLE FAMILY MTG 6 30 100,000 00 -102,828 12 102,859 37 3125 000 000 3125 200
15 Sep 04 YEARS SETTLES SEP CUSIP

01F060691

09 Aug 04 100,000 00 -102,828 12 102,859 37 3125 000 000 3125 000
10 Aug 04 FNMA SINGLE FAMILY MTG 6 30 200,000 00 -205,796 88 205,718 75 -7813 000 000 -7813 [efelid
15 Sep 04 YEARS SETTLES SEP CUSIP

01F060691

09 Aug 04 200,000 00 -205,796 88 205,718 75 -7813 000 000 -7813 Q400
10 Aug 04 FNMA SINGLE FAMILY MTG 6 30 500,000 00 -514,062 50 514,296 88 234 38 000 000 23438 000
15 Sep 04 YEARS SETTLES SEP CUSIP

01F060691

09 Aug 04 500,000 GO -514,062 50 514,296 88 234 38 000 000 234 38 000
03 Aug 04 FNMA TBA POOL 5 5 15 YR AUG 600,000 00 -616,781 22 614,718 75 -2,062 47 000 000 2,062 47 600
17 Aug 04 CUSIP 01F052482

13 Jul 04 600,000 00 -616,781 22 614,71875 -2,062 47 000 000 -2,06247 000
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01 Jan 04 - 31 Dec 04

& Recalized Gain/Loss Detail - Taxable

Account number DDFO02

DD - BLACKROCK CORE

Page 13 of 566

Realized gainfloss

Trade Date  gSecunty Descnption Market Total
Setlle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Temn Long Temm
Purchases
Fixed income
Government mortgage backed securities
United States
11 Aug M4 GNMA I 30 YEARS SINGLE FAMILY 1,100,000 00 -1,137,941 41 1,131,796 88 8,144 53 000 0.00 6,144.53 0.00
19 Aug M4 MTG 6 SETTLES AUG CUSIP

01N060684

03 Aug 04 1,100,000 00 1,137,941 4% 1,131 796 88 6,144 53 000 000 6,144 53 0.00
18 Oct 04 GNMA TBA POOL 6 30 YR OCT 1,100,000 00 -1,145,375 00 1,140,906 25 4,468 75 000 000 4,468 75 000
210ct (4 SEDOL BO2WJF1

16 Sep 04 1,100,000 00 -1,145,375 00 1,140,906 25 4,468 75 000 000 4,468 75 0.00
16 Sep (4 GNMA TBA POOL 6 30 YR SEP 1,100,000 00 -1,143,183 59 1,134,289 06 -8,894 53 000 0.00 -8,894.53 0.00
22 Sep (4 CUSIP 01N060692

11 Aug 04 1,100,600 00 -1,143,183 59 1,134,289 06 8,894 53 000 0.00 -8.894.53 0.00
17 Nov (4 GNMA TBA POOL 6 TBA CUSIP 1,100,000 00 -1,140,089 84 1,142,968 75 2,878 91 000 000 2,878 91 000
22 Nov C4 01N0606B7

18 Oct 04 1,100,000 00 -1,140,089 84 1,142,968 75 2,878 81 000 000 2,878 91 000
Total United States -42,339,465.63 42,300,051.43 -39,414.20 0.00 0.00 -39,414.20 0.00
Total $/T translation gainfloss for fixed income 0.00
Total L/T translation gain/loss for fixed income 0.00
Total realized gains for fixed income 34,229.08 0.00 0.00 34,229.08 0.00
Total re.lized losses for fixed income -68,652.41 000 0.00 -€8,652.41 0.00
Total Fixed Income -42,340,509.28 42,306,085.95 -34,423.33 0.00 0.00 -34,423.33 0.00
Total Purchases -42,340,509.28 42,308,085.95 -34,423.33 0.00 0.00 -34,423.33 0.00

Northern Trust
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¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  Secunty Descnption Market Total
Settle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales

Fixed income

Asset backed securities

United States

27 Apr 04 DAIMLERCHRYSLER AUTO TR 20038 -785,000 00 784,509 38 -798,124 22 -13,614 84 000 000 -13,614 84 000

30 Apr 04 AST BACKEDNT CL A-4 2 86 DUE
03-09-2009 REG CUSIP 23383VCES

12 Mar 04 -785,000 00 784,509 38 -798,124 22 -13.614 84 000 000 -13.614 84 000

Total United States 784,509 38 -798,124.22 -13,614.84 0.00 0.00 -13,614.84 0.00

Commercial mortgage-backed

United States

27 Aug 04 CMO COMM 2004-1 2004-LNB2 CTF -185,000 00 183,446 29 -185,924 39 -2,478 10 000 000 -2,478 10 aae

01 Sep 04 A-4  471500015259% DUE
03-10-2039 REG CUSIP 20047AAD2

27 Feb 04 -185,000 00 183,446 29 -185,924 39 -2,478 10 000 000 2,478 10 000
05 May 04 CMO COMM 2004-1 2004-LNB2 CTF -325,000 00 312,114 26 -326,623 94 -14,500 68 000 000 -14,509 68 000
10 May 04 A-4  471500015259% DUE

03-10-2039 REG CUSIP 20047AAD2

27 Feb 04 -325,000 00 312,114 26 -326,623 94 -14,509 68 000 000 -14,509 68 000
27 Oct 04 CMO J P MORGAN CHASE COML -406,512 12 413,086 19 -406,508 05 6,578 14 000 000 6,578 14 200
01 Nov 04 MTG SECS CORP 2004-LN2 CL A-1

4 245 07-15-2041 REG CUSIP

46625YCUS

12 Aug 04 -406,512 12 413,086 19 -406,508 05 6,578 14 000 000 6,578 14 800

Northern Trust *Generated by Northemn Trust from reviewed perodic data an 10 May 05
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01 Jan 04 - 31 Dec 04

o Reilized Gain/Loss Detail - Taxable

Account number DDFO02
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Page 15 of 566

Reafized ga-nftoss

Immde Date  secunty Descnption Market —— Total
Settle [iate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Tem
Sales
Fixed income
Commercial mortgage-backed
United States
05 Mar 04 CMO LB-UBS COML MTG TR SERIES -760,000 00 77089531 -763.749 08 7.146.23 0.00 0.00 714623 000
10 Mar 04 2004-C1 CL-A4 4 56799983978% DUE

01-15-2031 REG SEDOL BOOFSL1

23 Jan 04 -760,000 00 770,895 31 -763,749 08 7,146 23 000 000 7.146.23 000
Total United States 1,679,542.05 -1,682,805.46 -3,263.41 0.00 0.00 -3,263.41 0.00
Corpcrate bonds
Canad.
15 Sep 04 CDN NATL RY CO SR NT 6 25 DUE -25,000 00 26,253 75 -24,937 75 1,316 60 0 00 0.00 1.316 00 000
20 Sep 01 08-01-2034/07-31-2034 REG SEDOL

B01vZ40

06 Jul 04 -25,000 00 26,253 75 -24,937 75 1,316 00 000 000 1,316 00 000
08 Sep 01 CDN NATL RY CO SR NT 6 25 DUE 75,000 00 78,048 75 -74,813.25 3,235 50 000 0.00 3.235 50 000
13 Sep 01 08-01-2034/07-31-2034 REG SEDCL

B01VZ40

06 Jul 04 -75,000 00 78,048 75 -74,813 25 3,235 50 000 0.00 3.235 50 0.00
04 Aug 04 ENCANA HLDGS FIN CORP 65,000 00 67,156 70 64,749 10 2,407 60 000 000 2,407 60 0.00
09 Aug 04 5 8DUE 05-01-2014 BEO SEDOL

B013847

10 May 04 -65,000 00 67,156 70 64,749 10 2,407 60 000 0.00 2,407 60 0.00
10 Nov O- ENCANA HLDGS FIN CORP -140,000 00 148,974 00 -139,459 60 9,514 40 000 0.00 9,514.40 000
16 Nov O+ 5 8DUE 05-01-2014 BEO SEDOL

8013847

Northern Trust

*Generated by Northem Trust from reviewed penodic data on 10 May 05

SHm e (2L



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Realzed gain/loss

€

Accourgt"ngmbeé'ﬁb!‘qg);\,

DD~ BLACKROCK CORE '

o
2220 /))é)/‘
bt o

Page 16 of 566

Irade Date  Security Description Market Total
Setlle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Corporate bonds
Canada

10 May 04 -140,000 00 148,974 00 -139,459 60 9,514 40 000 000 9,514 40 000
Total Canada 320,433.20 -303,959.70 16,473.50 0.00 0.00 16,473.58 0.00
Netherlands
26 Apr 04 DEUTSCHE TELEKOM INTLFINB V -70,000 00 87,662 40 -89,317 20 -1,654 80 000 000 -1654 80 Qa0
29 Apr 04 GTD NT 8 75% DUE 06-15-2030 BEO

CUSIP 25156PAC7

17 Dec 03 -70,000 00 87,662 40 -89,317 20 -1,654 80 000 000 -1,654 B0 000
18 Mar 04 DEUTSCHE TELEKOM INTLFINB V -75,000 00 99,423 00 -95,697 00 3,726 00 000 000 3,726 00 aaa
23 Mar 04 GTD NT 8 75% DUE 06-15-2030 BEO

CUSIP 25156PAC7

17 Dec 03 -75,000 00 99,423 00 -85,697 00 3,726 00 000 000 3,726 00 000
15 Oct 04 DEUTSCHE TELEKOM INTLFINB V -20,000 00 25,927 80 -25,668 00 259 80 000 000 25880 8900
20 Oct 04 GTD NT 8 75% DUE 06-15-2030 BEO

CUSIP 25156PAC7

25 Feb 04 -20,000 00 25,927 80 -25,668 00 259 80 000 000 259 80 360
03 Aug 04 DEUTSCHE TELEKOM INTL FIN B V -60,000 00 74,696 40 76,271 40 -1,575 00 000 000 1,575 00 000
06 Aug 04 GTD NT 8 75% DUE 06-15-2030 BEO

CUSIP 25156PAC7

17 Dec 03 -25,000 00 31,123 50 -31,899 00 -775 50 000 000 -775 50 000

29 Jan 04 -30,000 00 37,348 20 -37,955 40 -607 20 000 000 807 20 000

25 Feb 04 -5,000 00 6,224 70 -6,417 00 -192 30 000 000 -182 30 000

Northern Trust
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¢ Realized Gain/Loss Detail - Taxable
Reafized gainfloss

Irade Date  secunty Descaption Market Total
Seftle Jate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
Netherlands
18 Mar )4 DEUTSCHE TELEKOM INTL FINBV 25,000 00 33,117 00 -31,89900 1,218 00 000 0.00 1,218.00 000
23 Mar ¥4 GTD NT 875% DUE 06-15-2030 BEO

CUSIP 25156PAC7

17 Dec 03 -25,000 0O 33.117.00 31,899 00 1,218 00 000 000 1,218 00 000
Total hethertands 320,826.60 -318,852.60 1,974.00 0.00 0.00 1,974.00 0.00
Unitec! Kingdom
14 Sep 14 BRITISH TELECOMMUNICATIONS P L 30,000 0O 39,148 70 39,500 90 -354 20 000 0.00 35420 0.00
17 Sep 14 CNT 8875% DUE

12-15-2030/12-12-2000 BEO CUSIP

111021AE1

20 Jan 04 -10,000 00 13,048 90 -13,304 10 -255 20 000 000 -255.20 000

03 Feb 04 -20,000 00 26,097.80 -26,196 80 -89 00 000 0.00 -99 00 000
03 Aug 114 BRITISH TELECOMMUNICATIONS P L -75,000 GO 94,551 00 -99,780 75 -522975 000 000 522875 000
06 Aug (14 CNT 8875% DUE

12-15-2030/12-12-2000 BEO CUSIP

111021AE1

20 Jan 04 -75,000 00 94,551.00 -99,780 75 -5,22975 000 000 522975 0.00
26 May (4 DIAGEO PLC NT 3 5 DUE 11-19-2007 -35,000 00 34,650 35 -36,065 75 -1,415 40 000 0.00 -1,415.40 000
01 Jun 04 BEO SEDOL 2084142

22 Mar 04 -35,000 00 34,650.35 -36,065 75 -1,41540 000 0.00 -1,41540 000
26 May (4 DIAGEO PLC NT 3 5 DUE 11-19-2007 -165,000 00 163,092 60 -170,024.25 6,831 65 000 000 6,931 65 000
01 Jun 0} BEO SEDOL 2094142

Northern Trust
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Security Descnption Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Shori Term {ong Termm
Sales
Fixed income
Corporate bonds
United Kingdom
22 Mar 04 -165,000 00 163,092 60 -170,024 25 6,931 65 000 000 6,931 65 800
15 Jul 04 HBOS PLC MEDIUM TERM SR NTS -100,000 00 99,612 00 -102,229 00 -2,617 00 000 000 -2,617 00 D oD
20 Jul 04 BOOK ENTRY 1TRANCHE # SR
00014 3 125 1-12-07 BEO CUSIP
4041A0AP3
08 Mar 04 -100,000 00 99,612 00 -102,229 00 -2,617 00 000 000 -2,6%7 0G 800
08 Sep 04 VODAFONE AIRTOUCH PLCNT 7 75 -125,000 00 146,220 00 -149,410 60 -3,190 60 000 000 -3,190 60 000
13 Sep 04 DUE 02-15-2010 BEO CUSIP
92857TAG2
23 Jan 04 -55,000 00 64,336 80 -66,061 60 -1,724 80 000 000 -1,724 80 000
12 Feb 04 -70,000 00 81,883 20 -83,349 00 -1,465 80 000 000 -1,465 80 000
26 Apr 04 VODAFONE AIRTOUCH PLC NT 7 75 -180,000 00 209,370 60 -215,380 50 -6,009 90 000 000 -6,009 90 000
29 Apr 04 DUE 02-15-2010 BEO CUSIP
92857TAG2
21 Jan 04 -170,000 00 197,738 90 -203,369 30 -5,630 40 000 000 -5,630 40 000
23 Jan 04 -10,000 CO 11,631 70 -12,011 20 -379 50 000 000 -378 50 800
10 Nov 04 VODAFONE AIRTOUCH PLC NT 7 75 -75,000 00 87,464 25 -89,302 50 -1,838 25 000 000 -1,838 25 800
16 Nov 04 DUE 02-15-2010 BEO CUSIP
92857TAG2
12 Feb 04 -75,000 00 87,464 25 -89,302 50 -1,838 25 000 000 -1,838 25 000
12 Jan 04 VODAFONE GROUP PLC NEW NT 5 -180,000 00 193,309 80 -190,034 20 3,275 60 000 000 327560 [sfud]
15 Jan 04 DUE 12-16-2013/12-15-2013 BEO

SEDOL 2011839

Northern Trust
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01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 19 of 566

Reatized ga‘nfoss

ImdeCale  secunty Descnption Market ——— Total
Settle Cate  Acquisition Date Shares/Par Procgeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
United Kingdom

17 Dec 03 -190,000.00 193,309.80 -180,034.20 3,275 60 000 0.00 3,275 60 000
12Feb 04 VODAFONE GROUP PLC NEW NT 5 -230,000.00 231,665.20 -229,655.90 2,009 30 0.00 000 2,009.30 0.00
18 Feb 0% DUE 12-16-2013/12-15-2013 BEO

SEDOL 2011839

17 Dec 03 -155,000 00 156,122.20 -155,027 90 1,094 30 000 000 1,094 30 000

02 Feb 04 -75,000 00 75,543 00 -74,628 00 915.00 000 000 91500 000
23 Jan 0} VODAFONE GROUP PLC NEW NT 5 -50,000 00 50,972.00 -50,009 00 963 00 000 0.00 963 00 000
28 Jan Ot DUE 12-16-2013/12-15-2013 BEO

SEDOL 2011839

17 Dec 03 -50,0600 00 50,972 00 -50,0609 00 983 00 000 0.00 963 00 000
Total United Kingdom 1,350,054.50 -1,371,393.35 -21,338.85 0.00 0.00 -21,338.85 0.00
United States
10 Dec 01 ACE INA HLDG INC GTD SR NT 5 875 30,000 00 30,998 70 -30,141 90 856 80 000 000 856 80 000
15 Dec 01 DUE 06-15-2014/06-09-2004 REG

SEDOL BO1CGYO

20 Oct 04 -30,000 00 30,998 70 -30,141 90 856 80 000 000 856 80 000
27 Oct 0+ ALLEGIANCE CORP 7 0 DEB DUE -20,000 00 20,970 00 -19,851 00 1,11900 000 0.00 1,119 00 000
01 Nov 04 10-15-2026 REG PUTABLE 10/15/03

SEDOL 2968010

21 Oct 04 20,000 00 20,970 00 -19,851 00 1,11900 000 000 1,119.00 000

Northern Trust
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Trade Date  gecurity Descnption Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Tem
Sales
Fixed income
Corporate bonds
United States
05 Nov 04 ALLEGIANCE CORP 7 0 DE8S DUE -35,000 00 36,21170 -34,739 25 147245 000 000 147245 oot
10 Nov 04 10-15-2026 REG PUTABLE 10/15/03

SEDOL 2968010

21 Oct 04 -35,000 00 36,211 70 -34,739 25 1,472 45 000 000 147245 000
07 Jul 04 ALLSTATE LIFE GLOBAL FDG SECD -40,000 00 40,540 40 -39,918 40 622 00 000 000 622 00 000
12 Jul 04 MEDIUM TERTRANCHE # TR 60001

DUE 05-29-2009 REG SEDOL

B0199Y2

20 May 04 -40,000 00 40,540 40 -39,918 40 622 00 000 000 622 00 000
19 Jul 04 ALLSTATE LIFE GLOBAL FDG SECD -85,000 00 86,496 85 -84,826 60 1,670 25 000 000 1,670 25 000
22 Jul 04 MEDIUM TERTRANCHE # TR 00001

DUE 05-29-2009 REG SEDOL

B0199Y2

20 May 04 -85,000 00 86,496 85 -84,826 60 1,670 25 000 000 167025 000
23 Jun 04 AMERICAN EXPRESS CO 4 75% DUE -75,000 00 75,666 00 -74,874 75 79125 000 000 79125 000
28 Jun 04 06-17-2009BEO SEDOL BO1NDZ3

14 Jun 04 -75,000 00 75,666 00 -74,874 75 79125 000 000 79125 000
08 Sep 04 ANADARKO FIN CO SR NT 7 5 DUE -70,000 00 84,144 90 -82,711 30 1,433 60 000 000 143360 000
13 Sep 04 05-01-2031BEO SEDOL 2798938

17 Dec 03 -70,000 00 84,144 90 -82,711 30 1,433 60 000 000 1,433 60 000
26 Apr 04 ANADARKO FIN CO SR NT 7 5 DUE -45,000 00 51,868 80 -53,17155 -1,30275 000 000 -130275 [(Xild]
29 Apr 04 05-01-2031BEO SEDOL 2798938

Northern Trust
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Account number DDF02

01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE
. Page 21 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ga‘nfioss

Irade Date  secunty Descnption Market Total
Settle Jate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United| States

17 Dec 03 -45,000 00 51,868 80 -53,171.55 -1,30275 0.00 000 -1,302.75 0.00
05 Oct 04 AOL TIME WARNER INC 6 875 DUE -25,000 00 27.887 715 -26,745 50 1,142 25 000 0.00 1.142.25 0.00
08 Oct (14 05-01-2012BEO CUSIP 00184AAF2

10 May 04 -25,000 00 27,887 75 -26,745 50 1,142 25 000 0.00 1,14225 000
25 Feb 14 AOL TIME WARNER INC 7 625% DUE -105,000 00 121,777 95 -119,358 75 241920 000 0.00 241920 000
01 Mar 14 04-15-2031/04-14-2031 BEO CUSIP

00184AACY

16 Dec 03 -105,000 00 121,777 95 -119,358 75 241920 000 0.00 241920 000
07 Sep 14 AOL TIME WARNER INC 7 625% DUE -25,000 00 28,313 25 -27,474 25 839 00 000 0.00 839 00 000
10 Sep 14 04-15-2031/04-14-2031 BEQ CUSIP

001B4AACY

03 Aug 04 -25,000 60 28,313 25 -27,474 25 839 00 000 0.00 839 00 000
26 Apr 04 AOL TIME WARNER INC 7 625% DUE -110,000.00 121,861 40 -125,042 50 -3.081 10 000 0.00 3,081 10 0.00
29 Apr01 04-15-2031/04-14-2031 BEO CUSIP

00184AACY

16 Dec 03 -110,000 00 121,861 40 -125,042 50 -3,081 10 000 000 -3.081 10 000
07 May (4 AOL TIME WARNER INC 7 625% DUE -270,000 00 286,721 10 -304,985 10 -18,264 00 000 000 -18,264 00 0.00
12 May (4 04-15-2031/04-14-2031 BEO CUSIP

00184AACY

16 Dec 03 -210,000 00 223,005 30 -238,717 50 -15,712.20 000 000 -15,712.20 000

27 Apr 04 -60,000 00 63,71580 66,267 60 -2,551 80 000 0.00 -2,551 80 000
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o Realized Gain/Loss Detail - Taxable
Realized gainfloss
Trade Date  gecurty Description Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Tem
Sales
Fixed income
Corporate bonds
United States
05 Apr 04 AOL TIME WARNER INC 7 625% DUE -65,000 00 74,159 80 -73,888 75 27105 000 000 27105 Qa0
08 Apr 04 04-15-2031/04-14-2031 BEO CUSIP
00184AACY9
16 Dec 03 -65,000 00 74,159 80 -73,888 75 27105 000 000 27105 000
07 Apr 04 AOL TIME WARNER INC 7 625% DUE -10,000 00 11,571 90 -11,367 50 204 40 000 000 204 40 000
13 Apr 04 04-15-2031/04-14-2031 BEO CUSIP
00184AACY
16 Dec 03 -10,000 00 11,571 90 -11,367 50 204 40 000 000 204 40 000
07 Apr 04 AOL TIME WARNER INC DEB DTD -105,000 00 122,433 15 -125,229 65 -2,796 50 000 000 -2,796 50 agoo
13 Apr 04 04/08/2002 7 7 DUE 05-01-2032 BEO
CUSIP 00184AAGO
18 Mar 04 -80,000 00 93,282 40 -95,430 40 -2,148 00 000 000 -2,148 00 [eRuY]
18 Mar 04 -25,000 00 29,160 75 -29,799 25 -648 50 000 000 648 50 000
27 Aug 04 AT&T BROADBAND CORP NT 8 375% -25,000 00 30,153 50 -29,485 75 667 75 000 000 667 75 000
01 Sep 04 DUE 03-15-2013 REG SEDOL
2122731
06 May 04 -25,000 00 30,153 50 -29,48575 667 75 000 000 667 75 000
23 Sep 04 AT&T BROADBAND CORP NT 8 375% -25,000 00 30,524 25 -29,48575 1,038 50 000 000 1,038 50 000
28 Sep 04 DUE 03-15-2013 REG SEDOL
2122731
06 May 04 -25,000 00 30,524 25 -29.48575 1,038 50 000 000 1,038 50 000
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¢ Realized Gain/Loss Detail - Taxable
Reatized ga‘nioss
Tmde Date  secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
07 Oct (/4 AT&T BROADBAND CORP NT 8 375% -25,000 00 30,088.75 -29,238 50 860.25 000 0.00 860.25 0.00
13 Oct (14 DUE 03-15-2013 REG SEDOL
2122731
15 Jun 04 -25,000 00 30,098 75 -29,238 50 860 25 000 000 860.25 000
19 Aug 14 BEAR STEARNS COS INC NT 3 25 -100,000 00 96,843 00 -94,069 00 2,774 00 000 0.00 2,774 00 000
24 Aug (4 OUE 03-25-2009 BEO SEDOL
BOOHCB0
25 May 04 -100,000 00 96,843 00 -94,069 00 2,774 00 000 0.00 2,774 00 0.00
05 Apr 04 BK AMER CORP SUB NT 7 4 DUE -230,000 00 270,215 50 -270,314 40 -98 90 000 0.00 -98.90 000
08 Apr 01 01-15-2011 BEO SEDOL 2713641
16 Dec 03 -230,000 00 270.215 50 -270,314 40 -98 90 000 000 -86 90 000
29 Nov 04 BK AMER CORP SUB NT 7 4 DUE -280,000 00 324,063 60 -329,078 40 -5,014 80 000 0.00 5,014 80 000
02 Dec 01 01-15-2011 BEO SEDOL 2713641
16 Dec 03 -280,000 00 324,083 60 -329,078 40 -5,014 80 000 0.00 5,014 80 0.00
14 Apr 0« BOTTLING GROUP LLC SR NT 5 DUE -70,000 00 70,171 50 -70,886 20 71470 000 0.00 -714 70 0.00
19 Apr 0« 11-15-2013/11-14-2013 REG SEDOL
2171134
08 Jan 04 -70,000 0O 70,171 50 -70,886 20 71470 000 0.00 -714 70 000
14 Sep O+ BRISTOL MYERS SQUIBB CO NT 575 -110,000 00 117,71540 -120,824 00 -3,108 60 000 0.00 -3.108 60 000
17 Sep 0L DUE 10-01-2011 BEO SEDOL
2801030
*Generated by Northem Trust from revievred periodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Dale  security Descnption Market ——— Total
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Teem Long Temm
Sales
Fixed income
Corporate bonds
United States
20 Jan 04 -110,000 00 117,715 40 -120,824 00 -3,108 60 000 000 -3 108 60 000
09 Nov 04 BRISTOL MYERS SQUIBB CONT 575 -90,000 00 96,224 40 -98,856 00 -2,63160 000 000 -2,631 60 000
15 Nov 04 DUE 10-01-2011 BEO SEDOL
2801030
20 Jan 04 -90,000 00 96,224 40 -98,856 00 -2,631 60 000 000 -2863160 Q00
08 Jun 04 CDN NATL RY CO DEB 7 375 DUE -85,000 00 95,410 80 -104,751 45 -9,340 65 000 000 -9,340 65 [3Y]
14 Jun 04 10-15-2031 BEO SEDOL 2861777
20 Jan 04 -85,000 00 95,410 80 -104,751 45 -9,340 65 000 000 -9,340 65 000
19 Aug 04 CENTURYTEL INC SR NT 7 875 DUE -50,000 00 56,853 00 -56,080 50 77250 000 000 77250 000
24 Aug 04 08-15-2012/03-13-2003 BEO SEDOL
2456678
15 Jul 04 -50,000 00 56,853 00 -56,080 50 77250 000 000 77250 200
20 Jul 04 CITIGROUP INC 3 625 DUE -100,000 00 98,181 00 -97,317 00 864 00 000 000 864 00 ¢ag
23 Jul 04 02-09-2009 BEO SEDOL 2365042
05 May 04 -100,000 00 98,181 00 -97,317 00 864 00 000 000 864 00 000
27 May 04 CITIGROUP INC 5 125 DUE -75,000 00 73,61275 -74,417 85 -905 10 000 000 -905 10 Q00
08 Jun 04 05-05-2014 BEO SEDOL B010JJ0
28 Apr 04 -70,000 00 68,611 90 -69,626 90 -1,015 00 000 000 -1.61500 c oo
13 May 04 -5,000 00 4,900 85 -4,790 95 109 90 000 000 108 90 Q00
14 Sep 04 CITIGROUP INC § 125 DUE -110,000 00 112,648 80 -105,400 90 7,247 90 000 000 7,247 90 000
17 Sep 04 05-05-2014 BEO SEDOL B010JJ0
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ImdeDate  secunty Descnption Market —— Tota)
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Tem Long Term Transtation Short Tem Long Term
Sales
Fixed income
Corporate bonds
United States

13 May 04 -110,000.00 112,648.80 -105,400 90 7,247.90 000 0.00 724790 000
18 May 04 CITIGROUP INC 5 125 DUE -85,000 00 82,445.75 84,546 95 -2,101 20 000 0.00 -2,101.20 000
21 May 04 05-05-2014 BEO SEDOL BO10JJ0

28 Apr 04 -85,000 00 82,445.75 -84,546 95 -2,101 20 000 000 -2,10120 000
13 May 04 CITIGROUP INC 6 DUE 10-31-2033 -65,000.00 60,168 60 66,165 45 -5.998 85 000 0.00 5,998 85 0.00
18 May M4 BEO SEDOL 2088156

03 Feb 04 -65,000.00 60,168 60 -66,165 45 -5,998 85 000 0.00 -5,998 85 000
03 Jun (4 CITIGROUP INC 6 DUE 10-31-2033 -85,000 00 80,321 60 86,524 05 6,202 45 000 000 6,202 45 0.00
08 Jun (4 BEO SEDOL 2088156

03 Feb 04 -85,000 00 80,321 60 88,524 05 -8,202 45 000 0.00 £,202.45 000
18 Aug (4 CITIGROUP INC GLOBAL NT 4 25 -145,000 00 147,320 00 -144,605 60 2714 40 000 0.00 2,714 40 000
23 Aug (4 DUE  07-28-2009 REG SEDOL

B021ZK5

22 Jul 04 -145,000 00 147,320 00 -144,605 60 2,714 40 000 0.00 2,714 40 0.00
23 Jul 04 CITIGROUP INC GLOBAL SR NT DTD -15,000 00 15,721 80 -16,187.70 -485 90 000 0.00 -4865 90 0.00
28 Jul 04 05/10/2001 5 75 DUE 05-10-2006 BEO

SEDOL 7153747

20 Jan 04 -15,000 00 15,721 80 -16,187 70 -465 90 000 000 -465.90 0.00
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Trade Date  Secunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
07 May 04 CITIGROUP INC GLOBAL SR NT DTD -170,000 00 178,904 60 -183,460 60 -4,556 00 000 000 4,556 00 000
12 May 04 05/10/2001 5 75 DUE 05-10-2006 BEO

SEDOL 7153747

20 Jan 04 -170,000 00 178,904 60 -183,460 60 -4,556 00 000 000 -4.556 00 000
26 Apr 04 CITIGROUP INC GLOBAL SR NT DTD -735,000 00 780,151 05 -791,786 90 -11,635 85 000 000 -11,635 85 000
29 Apr 04 05/10/2001 5 75 DUE 05-10-2006 BEO

SEDOL 7153747

16 Dec 03 -410,000 00 435,186 30 -441,053 40 -5,867 10 000 0600 -5,867 10 400

20 Jan 04 -325,000 00 344,964 75 -350,733 50 -5,76875 000 000 5,76B75 G 00
05 Nov 04 CITIGROUP INC SUB NT 144A 5% -190,000 00 180,809 40 -187,354 87 3,454 53 000 000 3,454 53 000
10 Nov 04 DUE 09-15-2014 BEO SEDOL

BO2W1V1

16 Dec 03 -180,000 00 190,809 40 -187,354 87 3,454 53 000 000 3454 53 000
22 Nov 04 CITIGROUP INC SUB NT 144A 5% -362,000 00 363,867 92 -356,960 32 6,907 60 000 000 8,907 60 800
30 Nov 04 DUE 09-15-2014 BEO SEDOL

BO2W1Vv1

16 Dec 03 -362,000 00 363,867 92 -356,960 32 6,907 60 000 000 6,907 60 000
10 Nov 04 CITIGROUP INC SUB NT 144A 5% -85,000 00 85,13175 -83,816 65 1,315 10 000 000 1.31510 Q00
16 Nov 04 DUE 09-15-2014 BEO SEDOL

BO2W1V1

16 Dec 03 -85,000 00 85,131 75 -83,816 65 1,315 10 000 000 1,315 10 000
03 Feb 04 CITIGROUP INC SUB NT 7 25 DUE -85,000 00 99,996 55 -98,941 70 1,054 85 0600 000 1.054 85 600
06 Feb 04 10-01-2010BEO CUSIP 172967AZ4
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Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
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Corporate bonds
United States

16 Dec 03 -85,000 00 99,996.55 -88,941.70 1,054 85 000 000 1,054.85 000
02 Apr (4 CITIGROUP INC SUB NT 7 25 DUE -155,000.00 182,028.80 -180,423 10 1,605 80 0.00 0.00 1,605 80 000
07 Apr( 4 10-01-2010BEO CUSIP 172967AZ4

16 Dec 03 -155,000 00 182,028 90 -180,423 10 1,605 80 000 0.00 1,605 80 000
11 Feb (14 COMCAST CORP NEW COMCAST -410,000 60 456,658 00 -442,750.80 13,807 20 000 000 13,907.20 0.00
17 Feb ("4 CORP 7 05 DUE

03-15-2033/03-14-2033 BEO SEDOL

2470065

16 Dec 03 410,000 00 456,658 00 442,750 80 13,907 .20 000 000 13,907.20 000
15 Mar 04 CONOCOPHILLIPS NT 5 9 DUE -135,000 00 141,844 50 -135,621 00 6,223 S0 000 000 6,223 50 000
18 Mar 04 10-15-2032 BEO SEDOL 2338464

16 Dec 03 -135,000 00 141,844 50 135,621 00 6,223 50 000 0.00 6,223 50 0.00
15 Jan 0~ CONOCOPHILLIPS NT 59 DUE -210,000 00 21712320 -210,966 00 6,157 20 000 0.00 6.157.20 000
21 Jan O« 10-15-2032 BEO SEDOL 2338464

16 Dec 03 -210,000 00 217.123.20 210,866 00 6,157.20 000 0.00 6,157.20 0.00
01 Jun 04 CR SUISSE 1ST BSTN USA INC CR -70,000 00 69,952 40 69,841 80 110 60 000 0.00 110 60 000
04 Jun 04 SUISSE FB USA INC 4 7 DUE

06-01-2009 BEO SEDOL B016G64

20 May 04 -70,000 00 69,852 40 -69,841 80 110 60 000 000 11060 000
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Trade Date  Secunty Description — Market — — Totat
Setile Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
03 Jun 04 CR SUISSE 1ST BSTN USA INC CR -60,000 00 59,948 40 -59,864 40 84 00 000 000 84 00 ago
08 Jun 04 SUISSE FB USA INC 4 7 DUE

06-01-2009 BEO SEDOL B016G64

20 May 04 -60,000 00 59,948 40 -59,864 40 84 00 000 000 84 00 eea
09 Jun 04 CR SUISSE 1ST BSTN USA INC CR -105,000 00 104,648 25 -104,762 70 -114 45 000 000 -114 45 a0
14 Jun 04 SUISSE FB USAINC 4 7 DUE

06-01-2009 BEO SEDOL B016G64

20 May 04 -105,000 00 104,648 25 -104,762 70 -114 45 000 000 -114 45 000
30 Mar 04 CR SUISSE 1ST BSTN USA INC NT -195,000 00 199,069 65 -195,249 60 3,820 05 000 000 3,82005 000
02 Apr 04 3 875 DUE 01-15-2009 BEO SEDOL

2178251

17 Dec 03 -1985,000 00 199,069 65 -195,249 60 3,820 05 000 000 382005 Q00
05 Apr 04 CR SUISSE 1ST BSTN USA INC NT -165,000 00 165,800 25 -165,211 20 589 05 000 000 589 05 Qoo
08 Apr 04 3 875 DUE 01-15-2009 BEO SEDOL

2178251

17 Dec 03 -165,000 00 165,800 25 -165,211 20 589 05 000 000 58845 000
07 Apr 04 DAIMLER CHRYSLER N AMER HLDG -100,000 00 103,212 00 -103,239 00 -27 00 000 000 -2r 00 coo
13 Apr 04 CORP 4 75 MAT 1/15/08 4 75 DUE

01-15-08 BEO SEDOL 2252423

26 Feb 04 -100,000 00 103,212 00 -103,239 00 -27 00 000 000 -27 00 000
03 Aug 04 DAIMLER CHRYSLER N AMER HLDG -150,000 00 152,971 50 -154,858 50 -1,887 00 000 000 -1,887 00 00
06 Aug 04 CORP 4 75 MAT 1/15/08 4 75 DUE

01-15-08 BEO SEDOL 2252423

Northern Trust

*Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Cheqks

01Jin04-31Dec04 = °

Account number DDF02

DD - BLACKROCK CORE

Page 29 of 566
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ImdeDate  secunty Descnption Markst Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States

26 Feb 04 -150,000 00 152,971.50 -154,858 S0 -1,887 060 000 0.00 -1,687 00 0.00
12 Apru4 DAIMLERCHRYSLER N AMER HLDG -185,000 00 184,609 65 -183,188 10 141155 0.00 000 141155 000
15 Apr 04 CORP GTD NT 06/04/2003 4 05 DUE

06-04-2008 BEO SEDOL 2733025

16 Dec 03 -185,000.00 184,609 65 -183,198 10 1,411 55 000 0.00 141155 000
03 Aug 14 DAIMLERCHRYSLER N AMER HLDG -160,000 00 159,006 40 -158,441 60 564 80 000 0.00 564 80 000
08 Aug 14 CORP GTD NT 06/04/2003 4 05 DUE

06-04-2008 BEO SEDOL 2733025

16 Dec 03 -160,000 00 158,006 40 -158,441 60 564.80 000 000 564 80 0.00
08 Jan C4 DAIMLERCHRYSLER N AMER HLDG -325,000 00 323,888 50 -321,834 50 2,054 00 000 0.00 2,054 00 000
13 Jan 04 CORP GTD NT 06/04/2003 4 05 DUE

06-04-2008 BEO SEDOL 2733025

16 Dec 03 325,000 00 323,888 50 -321,834 50 2,054 00 000 0.00 2,054 00 000
26 Feb 04 DAIMLERCHRYSLER N AMER HLDG -350,000 00 350,834 50 -346,591 00 4,343 50 000 0.00 4,343 50 0.00
02 Mar 04 CORP GTD NT 06/04/2003 4 05 DUE

06-04-2008 BEO SEDOL 2733025

16 Dec 03 -350,000 00 350,934 50 -346,591 00 4,343.50 000 0.00 4343 50 000
12 Apr 04 DAIMLERCHRYSLER N AMER HLDG -20,000 00 21,161.40 -21,0609 60 151.80 000 0.00 151 80 0.00
15 Apr O+t CORP NT 6 5 DUE 11-15-2013 BEO

SEDOL 2119863

02 Feb 04 -20,000 00 21,161 40 -21,009 60 15180 000 0.00 151.80 000
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Trade Date  security Description Market
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Shor Tem Long Tem
Sales
Fixed income
Corporate bonds
United States
01 Apr 04 DAIMLERCHRYSLER N AMER HLDG -130,000 00 140,357 10 -136,220 90 4,136 20 000 000 4,136 20 000
06 Apr 04 CORP NT 6 5 DUE 11-15-2013 BEQ

SEDOL 2119863

16 Dec 03 -50,000 00 53,983 50 -52,182 50 1,801 00 000 000 1.801 00 000

02 Feb 04 -80,000 00 86,373 60 -84,038 40 233520 000 000 2,335 20 00D
12 Jan 04 DET EDISON CO 6 125 DUE -120,000 00 134,563 20 -133,596 00 967 20 000 000 967 20 000
15 Jan 04 10-01-2010 BEO SEDOL 2805968

18 Dec 03 -120,000 00 134,563 20 -133,596 00 967 20 000 000 867 20 oo
04 Oct 04 DEVON ENERGY COPORATION 7 95 -40,000 00 49,546 00 -50,089 60 -543 60 000 000 -543 60 000
07 Oct 04 DUE 04-15-2032/04-14-2032 BEO

SEDOL 2864107

25 Mar 04 -40,000 00 49,546 00 -50,089 60 -543 60 000 000 -543 60 000
26 Apr 04 DEVON ENERGY COPORATION 7 95 -35,000 00 41,067 95 -43,828 40 -2,760 45 000 000 -2,760 45 [0}
29 Apr 04 DUE 04-15-2032/04-14-2032 BEO

SEDOL 2864107

25 Mar 04 -35,000 00 41,067 95 43,828 40 -2,760 45 000 000 -2,760 45 000
04 Aug 04 DOMINION RES INC DEL 6 75 DUE -100,000 00 103,406 00 -98,511 00 4,895 00 000 000 4,895 00 000
09 Aug 04 12-15-2032 BEO SEDOL 2552026

10 May 04 -100,000 00 103,406 00 -98,511 00 4,895 00 000 000 4,895 00 0090
25 May 04 DOW CHEM CO 7 375 DUE -70,000 00 75,295 50 -78,334 20 -3,038 70 000 000 -3,038 70 000
28 May 04 11-01-2029 BEO SEDOL 2518181
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Tradeate  sgcunty Descnption Market ——— Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cast Short Term Long Term Transtation Short Tenm Long Term
Sales
Fixed income
Corporate bonds
United States

17 Dec 03 -70,600 00 75,295 S0 -78,334.20 -3,03870 000 0.00 -3.038.70 0.00
26 May )4 DOW CHEM CO 7 375 DUE -25,000.00 25,926.00 -21,976 50 -1,050 50 000 0.00 -1,050.50 0.00
0t Jun(4 11-01-2029 BEO SEDOL 2518181

17 Dec 03 -25,000 00 26,926 00 -27,976 50 -1,050 50 000 0.00 1,050 50 000
26 Fab (14 DOW CHEM CO 7 375 DUE -95,000 0O 109,736 40 -106,310 70 342570 000 0.00 3,425.70 0.00
02 Mar (14 11-01-2029 BEO SEDOL 2518181

17 Dec 03 -95,000 00 109,736 40 -106,310 70 342570 000 0.00 342570 000
23 Jan 04 DOW CHEM CO 7 375 DUE -50,000 60 58,098 00 -55,953 00 2,14500 000 000 2.14500 0.00
28 Jan 04 11-01-2029 BEO SEDOL 2518181

17 Dec 03 -50.000 00 58,098 00 -55,953 00 2,145 00 000 0.00 2,145 00 000
29 Nov (4 EOP OPER LTD PARTNERSHIP EOP -55,000 00 52,877 55 -53,413 80 -536.25 000 0.00 -$36.25 000
02 Dec(4 OPER 4 75 DUE 03-15-2014 BEO

SEDOL BOOK1C8

22 Nov 04 -55,000 00 52,877 55 -53,413 80 -536 25 000 000 53625 0.00
04 Oct 0} E0P OPER LTD PARTNERSHIP EOP -75,000 00 71,948 25 -74,830 50 -2,882.25 000 0.00 -2,882.25 000
07 Oct 0} OPER 4 75 DUE 03-15-2014 BEO

SEDOL BOOK1C8

23 Mar 04 -75,000 O 71,948 25 -74,830 50 -2,882 25 000 0.00 -2,882.25 0.00
07 Jut 04 EOP OPER LTD PARTNERSHIP EOP -75,000 00 70,054 50 -74,830 50 4,776 060 000 0.00 4,776 00 000
12 Jul 04 OPER 4 75 DUE 03-15-2014 BEO

SEDOL BOOK1C8
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Trade Date  Secunty Descnption Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States

23 Mar 04 -75,000 00 70,054 50 -74,830 50 -4,776 00 000 000 4,778 00 000
29 Nov 04 EOP OPER LTD PARTNERSHIP NT -20,000 00 19,971 80 -19,953 60 1820 000 000 18 20 [sR144]
02 Dec 04 4 65 DUE 10-01-2010/10-07-2004

BEO SEDOL B0350K1

04 Oct 04 -20,000 00 19,971 80 -19,953 60 1820 000 000 18 20 000
22 Nov 04 EOP OPER LTD PARTNERSHIP NT -80,000 00 80,403 20 -79,814 40 588 80 000 000 588 80 QQo
26 Nov 04 4 65DUE 10-01-2010/10-07-2004

BEO SEDOL B0350K1

04 Oct 04 -80,000 00 80,403 20 -79,814 40 588 80 000 000 588 80 200
23 Jan 04 FD AMERN COS INC GTD SR NT -30,000 00 31,041 30 -30,702 00 339 30 000 000 338 30 [s2.4]
28 Jan 04 5875DUE 05-15-2013/05-14-2013

BEO SEDOL 2183426

18 Dec 03 -30,000 0C 31,041 30 -30,702 00 339 30 000 000 339 3¢ 000
08 Jan 04 FD AMERN COS INC GTD SRNT -60,000 00 61,221 60 -61,404 00 -182 40 000 000 -182 40 400
13 Jan 04 5875DUE  05-15-2013/05-14-2013

BEC SEDOL 2183426

18 Dec 03 -60,000 00 61,221 60 -61,404 00 -182 40 000 000 -182 40 Q00
14 Jun 04 FD AMERN COS INC GTD SR NT -10,000 0C 9,768 70 -10,234 00 -465 30 000 000 466 30 1344}
17 Jun 04 5875DUE 05-15-2013/05-14-2013

BEO SEDOL 2183426

18 Dec 03 -10,000 00 9,768 70 -10,234 00 -465 30 000 000 465 30 000
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Settle Date  Acquisition Date Shares/Par Proceeds Cast Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
25 May 04 GEN ELEC CAP CORP MEDIUM TERM -70,000 00 73,416.70 -78,223 60 -4,806 80 0.00 000 -4,806.90 000
28 May 04 NTS BO TRANCHE # TR 00551 8

DUE 06-15-2012 SEDOL 2956286

05 Mar 04 -70,000 00 73,416 70 -78.223 60 -4,808 90 000 0.00 -4,806 90 000
27 Jul 04 GEN ELEC CAP CORP MEDIUM TERM -65,000 60 69,018.95 -72,636.20 -3,617 25 0.00 0.00 -3,617.25 000
30 Jul 04 NTS 80 TRANCHE # TR 00551 6

DUE 06-15-2012 SEDOL 2956286

05 Mar 04 65,000 00 69,018.95 -72,636 20 -3,617 25 000 0.00 361725 000
23 Nov 14 GEN ELEC CAP CORP MEDIUM TERM 480,000 00 479,385 60 479,524 80 -139.20 000 0.00 139.20 000
29 Nov (4 NTS BOOK ENTRY MTN 3 45 DUE

07-16-2007 SEDOL B0O1YC82

09 Jut 04 480,000 00 479,385 60 -479,524 80 -13920 000 0.00 -139.20 000
09 Dec (4 GEN ELEC CAP CORP MEDIUM TERM -70,000 00 70,050 40 69,930 70 11970 000 0.00 11970 000
14 Dec (4 NTS BOOK ENTRY MTN 3 45 DUE

07-16-2007 SEDOL BO1YC82

09 Jul 04 -70,000 00 70,050 40 69,930 70 11970 000 000 11970 000
06 Apr 04 GEN ELEC CO NT 5 DUE 02-01-2013 -105,000 00 107,173 50 -106,128 75 1,044 75 000 0.00 1,044 75 000
12 Apr 0« BEO SEDOL 2319867

16 Dec 03 105,000 00 107,173 50 -106,128 75 1,044 75 000 0.00 1044 75 0.00
12 Apr O« GEN ELEC CO NT 5 DUE 02-01-2013 -55,000 00 55,983 40 -55,59125 392 15 000 000 392.15 0.00
15 Apr 0< BEO SEDOL 2319867
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16 Dec 03 -55,000 00 55,983 40 -55,591 25 392 15 000 000 392 15 400
04 Aug 04 GEN ELEC CO NT 5 DUE 02-01-2013 -255,000 00 255,747 15 -257,741 25 -1,994 10 000 000 -1,994 10 000
09 Aug 04 BEO SEDOL 2319867
16 Dec 03 -255,000 00 255,747 15 -257,741 25 -1,994 10 000 000 -1,994 10 coo
16 Aug 04 GEN ELEC CO NT 5 DUE 02-01-2013 -185,000 00 188,209 75 -186,988 75 1,221 00 000 000 1,221 066 000
19 Aug 04 BEO SEDOL 2319867
16 Dec 03 -185,000 00 188,209 75 -186,988 75 1,221 00 000 000 1,221 00 000
03 Sep 04 GEN ELEC CO NT 5 DUE 02-01-2013 -130,000 00 132,267 20 -131,397 50 869 70 000 000 869 70 Qo0
09 Sep 04 BEO SEDOL 2319867
16 Dec 03 -130,000 00 132,267 20 -131,397 50 869 70 000 000 863 70 Q8¢
26 Apr 04 GEN ELEC CO NT 5 DUE 02-01-2013 -260,000 00 260,491 40 -262,795 00 -2,303 60 000 000 -2,303 B8O aag
29 Apr 04 BEO SEDOL 2319867
16 Dec 03 -260,000 00 260,491 40 -262,795 00 -2,303 60 000 000 -2,303 60 Q60
26 Feb 04 GEN MLS INC GEN MLS 6 DUE -75,000 00 81,374 25 -81,750 00 -37575 000 000 -37575 G a0
02 Mar 04 02-15-2012 BEQ SEDOL 7311222
20 Jan 04 -75,000 00 81,374 25 -81,750 00 -37575 000 000 -37575 000
14 Oct 04 GEN MTRS ACCEP CORP 5 625 DUE -100,000 00 102,130 00 -99,434 00 2,696 00 000 000 2,696 00 000
19 Oct 04 05-15-2009BEO SEDOL BO15LV1
18 May 04 -100,000 00 102,130 00 -99,434 00 2,696 00 000 000 2,696 00 000
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14 Oct )4 GEN MTRS ACCEP CORP § 625 DUE -125,000.00 127.397.50 -124,118 50 3,279 00 0.00 0.00 3.279 00 000
19 Oct )4 05-15-2009BEO SEDOL BO15LV1

18 May 04 -75,000 00 76,438.50 -74,575 50 1,863 00 000 0.00 1,863.00 000

21 May 04 -50,000 GO 50,959 00 -49,543 00 1,416 00 000 0.00 1,416.00 000
31 Mar M4 GEN MTRS ACCEP CORP GM 8 DUE -50,000 00 55,558 50 -54,987 00 591 50 000 0.00 591.50 000
05 Apr )4 11-01-2031 BEO SEDOL 2813369

11 Mar 04 -50,000.00 55,558 50 -54,867 00 591 50 000 0.00 591.50 000
26 Apr(4 GEN MTRS ACCEP CORP GM 8 DUE -50,000 00 53,350 50 -54,867 00 -1,616 50 000 0.00 -1,616 S0 0.00
29 AprC4 11-01-2031 BEO SEDOL 2813369

11 Mar 04 -50,000 00 53,350 50 -54,967 00 -1,616 50 000 0.00 -1,616 50 000
21 May 04 GEN MTRS ACCEP CORP GM 8 DUE -50,000 00 49,934 50 -49,352.50 582 00 000 0.00 582.00 0.00
26 May (14 11-01-2031 BEO SEDOL 2813369

10 May 04 -50,000 00 49,934 50 49,352 50 582 00 000 000 582 00 000
14 Sep 0% GEN MTRS ACCEP CORP NT DTD -70,000 00 73,579 10 -74,868 50 -1,289 40 000 0.00 -1,289 40 0.00
17 Sep 0} 09/12/2001 6 875 DUE 09-15-2011

BEO SEDOL 2797225

16 Dec 03 -70,000 00 73,579 10 -74,868 50 -1,289 40 000 0.00 -1,289 40 0.00
04 Nov O GEN MTRS ACCEP CORP NT DTD -85,000 00 99,364.30 -103,256 45 -3,89215 000 0.00 -3,892.15 000

09 Nov 04 09/12/2001 6 875 DUE 09-15-2011
BEO SEDOL 2797225
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurity Description Market Yota
Settle Date Acquisttion Date Shares/Par Proceeds Cost Short Tem Long Term Translation Short Term fong Term
Sales
Fixed income
Corporate bonds
United States
31 Mar 04 -95,000 00 99,364 30 -103,256 45 -3,892 15 000 000 -3.882 15 000
05 Apr 04 GEN MTRS ACCEP CORP NT DTD -100,000 00 106,544 00 -106,955 00 41100 000 000 41100 000
08 Apr 04 09/12/2001 6 875 DUE 09-15-2011
BEO SEDOL 2797225
16 Dec 03 -100,000 00 106,544 00 -106,955 00 -411 00 000 000 -411 00 13043
06 Jan 04 GEN MTRS ACCEP CORP NT DTD -100,000 00 107,914 00 -106,955 00 959 00 000 000 950 00 00D
09 Jan 04 09/12/2001 6 875 DUE 09-15-2011
BEO SEDOL 2797225
16 Dec 03 -100,000 00 107,914 00 -106,955 00 959 00 000 000 95900 000
15 Jul 04 GEN MTRS ACCEP CORP NT DTD -75,000 00 77,270 25 -80,216 25 -2,946 00 000 000 2,946 00 400
20 Jul 04 09/12/2001 6 875 DUE 09-15-2011
BEO SEDOL 2797225
16 Dec 03 -75,000 00 77,270 25 -80,216 25 -2,946 00 000 000 -2,846 00 000
12 Aug 04 GETTY PAUL J TR TAXABLE BD SER -135,000 00 136,139 40 -136,645 65 -506 25 000 000 -506 25 000
17 Aug 04 2003 5875DUE
10-01-2033/10-01-2013 REG CUSIP
37428BAA6
22 Dec 03 -135,000 00 136,139 40 -136,645 65 -506 25 000 000 -506 25 000
08 Sep 04 GLAXOSMITHKLINE CAP INC GTD NT -100,000 00 97,007 GO -99,238 00 -2,23100 000 000 2,231 00 oQ0
13 Sep 04 4 375 DUE04-15-2014 REG SEDOL
BOOLW62
30 Mar 04 -100,000 00 97,007 00 -99,238 00 -2,231 00 000 000 2,231 00 a0

Northern Trust
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Page 37 of 566

& Realized Gain/Loss Detail - Taxable

Reafized gainftoss

Iradg Dale  secunty Descnption T Market —— Total
Settls Date  Acquisition Date Shares/Par Proceeds Cost Short Tenn Long Term Transtation Short Tenm Long Term
Sales
Fixed income
Corporate bonds
Unitod States
05 Apt 04 GOLDMAN SACHS CAP | 6 345 -110,000 00 110,490.60 -112,587 65 -2,097 05 000 0.00 -2.097 05 000
08 Api 04 DUE 02-15-2034 BEO SEDOL 2380584

12 Feb 04 -45,000 00 45,200.70 -45,000.00 20070 000 0.00 200.70 000

10 Mar 04 -65.000 0O 65,289 90 -87,587 85 -2,29775 000 0.00 229775 0.00
13 Apr 04 GOLDMAN SACHS CAP | 6 345 -80,0600 00 79,600 00 83,184 80 -3,584 80 000 000 -3,584 80 000
16 Apr 04 DUE 02-15-2034 BEO SEDOL 2380584

10 Mar 04 -80,000 00 79,600 00 83,184 80 -3.584 80 000 0.00 -3.584 80 000
31 Mar 04 GOLDMAN SACHS CAP | § 345 -55,000 GO 58,607.10 -55,000 00 1,607 10 000 0.00 1,607 10 0.00
05 Apr )4 DUE 02-15-2034 BEO SEDOL 2380584

12 Feb 04 -55,000 00 56,607 10 -55,600 00 1.607 10 000 0.00 1,607 10 000
06 Apr 14 GOLDMAN SACHS CAP I 6 345 -85,000 00 85,310 25 -88,383 85 -3,073 60 000 000 -3.073 60 000
12 Apr (4 OUE 02-15-2034 BEO SEDOL 2380584

10 Mar 04 -65,000 00 65,237 25 67,587 65 -2,350 40 000 000 -2.350 40 000

10 Mar 04 -20,000 00 20,073 00 -20,796.20 712320 000 0.00 -723.20 000
15 Jut O GOLDMAN SACHS GROUP INC 6 125 -55,000 00 52,975 45 -56,778 70 -3,803 25 000 000 -3,803.25 0.00
20 Jul O- DUE 02-15-2033/02-13-2003 BEO

SEDOL 2350640

31 Mar 04 -55,000 00 52,975 45 -56,778 70 -3,803 25 000 000 -3,803.25 0.00
27 May (4 GOLDMAN SACHS GROUP INC 75,000 00 71,886 75 -70,696 50 1,190 25 000 0.00 1,190.25 0.00

02 Jun 04 BONDS § 15% DUE 01-15-2014 BEO
SEDOL 2313524
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¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss
TradeDate  gecunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Tem
Sales
Fixed income
Corporate bonds
United States
07 May 04 -75,000 00 71,886 75 -70,696 50 1,190 25 000 000 1,180 25 GO0
11 Feb 04 GOLDMAN SACHS GROUP INC -80,000 00 81,080 80 -79,696 80 1,384 00 000 000 1,384 00 600
17 Feb 04 BONDS 5 15% DUE 01-15-2014 BEO
SEDOL 2313524
06 Jan 04 -80,000 00 81,080 80 -79,696 80 1,384 00 000 000 1,384 00 600
25 Feb 04 GOLDMAN SACHS GROUP INC FOR -75,000 00 76,822 50 -76,578 75 24375 000 000 24375 000
01 Mar 04 FUTURE EQTY USE 38143U 5 25 DUE
10-15-2013 BEO SEDOL 2010676
22 Dec 03 -75,000 00 76,822 50 -76,578 75 24375 000 000 24375 400
10 Mar 04 GOLDMAN SACHS GROUP INC FOR -230,000 00 240,872 10 -234,841 50 6,030 60 000 000 6,030 80 000
15 Mar 04 FUTURE EQTY USE 38143U 5 25 DUE
10-15-2013 BEO SEDOL 2010676
22 Dec 03 -230,000 00 240,872 10 -234,841 50 6,030 60 000 000 6,030 60 000
10 Mar 04 GOLDMAN SACHS GROUP INC FOR -180,000 00 188,465 40 -184,181 80 4,283 60 000 000 4,293 80 agQ
15 Mar 04 FUTURE EQTY USE 38143U 525 DUE
10-15-2013 BEO SEDOL 2010676
22 Dec 03 -100,000 00 104,703 00 -102,105 00 2,598 00 000 000 2,598 G0 800
04 Mar 04 -80,000 00 83,762 40 -82,076 80 1,685 60 000 000 1,685 80 800
25 Feb 04 GOLDMAN SACHS GROUP INC FOR -195,000 00 199,543 50 -199,104 75 43875 000 000 43875 000
01 Mar 04 FUTURE EQTY USE 38143U 5 25 DUE

10-15-2013 BEO SEDOL 2010676

Northern Trust
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& Realized Gain/Loss Detail - Taxable
Reafized ga‘nfioss

Trad¢ Date  secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Salus
Fixed income
Corporate bonds
United States

22 Dec 03 -195,000 00 199,543.50 -199,104 75 43875 000 0.00 438.75 0.00
18 Aug 04 GOLDMAN SACHS GROUP INC FOR 85,000 00 82,705.85 83,823 60 ANMTT5 000 0.00 111778 000
23 Aug 04 FUTURE EQTY USE 38143UNT 475

DUE 07-15-20138EO SEDOL 2910390

11 Feb 04 -85,000 00 82,705 85 83,823 60 111775 000 000 411775 0.00
18 Feb 14 GOLDMAN SACHS GROUP INC SR -180,000 00 192,490 S0 -188,572 50 2,918 40 000 0.00 291840 000
23 Feb 14 NTDTD  01/13/2004 3 875% DUE

01-15-2009 REG SEDOL 2313483

06 Jan 04 -30,000 00 30,393 30 -29,932 50 460 80 000 000 460 80 0.00

06 Jan 04 -160,000 60 162,097 60 -159,640 00 2,457 60 000 0.00 2,457 60 0.00
18 Aug (4 HSBC BK USA N ANY N Y GLOBAL -150,000 00 145,254 00 -149,629 50 4,375 50 000 0.00 4.375.50 000
23 Aug (4 SUB NT  03/22/2004 4 625 DUE

04-01-2014 REG SEDOL BOOKSFO

15 Mar 04 -150,000 00 145,254 00 -149,629 50 4,37550 000 0.00 4,375 50 000
22 Nov 0t HSBC BK USA N A NY N Y GLOBAL -25,000 00 24,482.25 -24,938 25 -456 00 000 0.00 -456 00 0.00
26 Nov O} SUB NT  03/22/2004 4 625 DUE

04-01 2014 REG SEDOL BOOKBFO

15 Mar 04 -25,000 00 24,482.25 -24,938.25 456 00 000 0.00 456 00 0.00
26 Apr 04 HSEHD FIN CORP CRP HI 7 DUE -3%0,000 00 440,111 10 445,848 00 -5,736 80 000 0.00 5,736 90 000
29 Apr 04 05-15-2012 BEO CUSIP 441812JY1

16 Dac 03 -380.000 00 440,111 10 445,848 00 -5,736 90 000 000 5.736 90 0.00

¢ ! 7 t 10 M.
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& Realized Gain/Loss Detail - Taxable
Realized gain/loss
Jrade Date  gecunty Description Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Tenn
Sales
Fixed income
Corporate bonds
United States
30 Mar 04 HSEHD FIN CORP CRP HI 7 DUE -75,000 00 87,841 50 -85,740 00 2,101 50 000 000 2,301 50 000
02 Apr 04 05-15-2012 BEO CUSIP 4418124Y1
16 Dec 03 -75,000 00 87,841 50 -85,740 00 2,101 50 000 000 2,101 50 [eRie
28 Jun 04 J P MORGAN CHASE & CONT 675 -95,000 00 103,213 70 -107,381 35 -4,167 65 000 000 4,167 65 000
01 Jul 04 DUE 02-01-2011 BEO SEDOL
2718475
16 Dec 03 -95,000 00 103,213 70 -107,381 35 -4,167 65 000 000 4,187 65 000
10 Nov 04 J P MORGAN CHASE & CONT 6 75 -230,000 00 258,653 40 -259,975 90 -1,322 50 000 000 -1.32250 000
16 Nov 04 DUE 02-01-2011 BEO SEDOL
2718475
16 Dec 03 -230,000 00 258,653 40 -259,975 90 -1,322 50 000 000 -1,322 50 000
05 Apr 04 J P MORGAN CHASE & CO NT DTD -140,000 00 138,128 20 -141,757 00 -3,628 80 000 000 -3,628 80 000
08 Apr 04 03/02/2004 3 5 DUE 03-15-2009 REG
SEDOL 2457336
10 Mar 04 -140,000 00 138,128 20 -141,757 00 -3,628 80 000 000 -3,628 80 000
01 Dec 04 JP MORGAN CHASE AND CO NOTE -140,000 00 140,121 80 -140,000 00 121 80 000 000 121 88 $Z8.4]
06 Dec 04 FLTG RT DUE 10-02-2009 BEO
SEDOL B030P67
22 Sep 04 -140,000 00 140,121 80 -140,000 00 12180 o 00 000 121 80 800
29 Nov 04 JP MORGAN CHASE AND CO NOTE -45,000 00 45,030 15 -45,000 00 3015 000 000 3015 000
02 Dec 04 FLTG RT DUE 10-02-2009 BEO

SEDOL B030P&7
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¢ Realized Gain/Loss Detail - Taxable

Realized ga’nioss

TredeDate  secunty Descrption T Market —— Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
Unite! States

22 Sep 04 -45,000.00 45,030.15 45,000 00 30.15 000 0.00 30.15 000
26 Feb 4 KELLOGG CO NT DTD 0372972001 -365,000.00 394,200.00 -392,645 10 1.554 90 000 0.00 1,554 90 0.00
02 Mar 14 SER B 6 DUE04-01-2006 BEO SEDOL

2791045

18 Dec 03 -365,000 00 394,200 0O -392,645 10 1,554 90 000 000 1.554 90 000
14 Apr(4 KELLOGG CO NT DTD 03/29/2001 -55,000 00 61,509 80 62,841 45 -1,43165 000 000 -1,43165 000
19 Apr C4 SERB 66 DUE 04-01-2011 BEO

SEDOL 2784119

04 Mar 04 -55,000 00 61,509.80 6294145 -1,431 65 000 0.00 -1,431 65 000
29 Mar (4 KELLOGG CO NT DTD 03/29/2001 -70,000 00 80,583 30 -80,107 30 476 00 000 0.00 476 00 000
01 Apro4 SER B 6 6 DUE 04-01-2011 BEO

SEDOL 2784119

04 Mar 04 -70,000 00 80,583 30 -80,107 30 476 00 000 0.00 476 060 000
03 Mar 04 KINDER MORGAN ENERGY -70,000 00 80,958 50 -80,961 30 -2 80 000 0.00 -2 80 000
08 Mar 014 PARTNERS L P SR NT 2033 7 3 DUE

08-15-2033/08-14-2033 BEQ SEDOL

2187310

18 Dec 03 -70,000 GO 80,958 50 -80,961 30 -280 000 0.00 -2.80 000
16 Apr 0¢ KINDER MORGAN ENERGY -60,000 00 66,067 20 -69,395 40 -3,328 20 000 0.00 -3.328.20 000
21 Apr 0¢ PARTNERS L P SR NT 2033 7 3 DUE

08-15-2033/08-14-2033 BEO SEDOL

2187310
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  gecunty Description Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States

18 Dec 03 -60,000 00 66,067 20 -69,395 40 -3,328 20 000 000 -3,328 20 000
15 Apr 04 KINDER MORGAN ENERGY -40,000 00 43,977 60 -46,263 60 -2,286 00 000 000 -2 286 00 000
20 Apr 04 PARTNERS L P SR NT 2033 7 3 DUE

08-15-2033/08-14-2033 BEO SEDOL

2187310

18 Dec 03 -40,000 00 43,977 60 -46,263 60 -2,286 00 000 000 -2,286 00 0 G0
10 Nov 04 KRAFT FOODS INC GLOBAL NT DTD -20,000 00 21,102 60 -21,038 40 64 20 000 000 64 20 000
16 Nov 04 11/02/20015 625 DUE 11-01-2011 BEO

SEDOL 2814748

16 Dec 03 -20,000 00 21,102 60 -21,038 40 64 20 000 000 64 20 Q00
04 Nov 04 KRAFT FOODS INC GLOBAL NT DTD -85,000 00 90,723 90 -89,413 20 1,310 70 000 000 131070 000
09 Nov 04 11/02/20015 625 DUE 11-01-2011 BEO

SEDOL 2814748

16 Dec 03 -85,000 00 90,723 90 -89,413 20 1,310 70 000 000 131070 800
26 Apr 04 KRAFT FOODS INC GLOBAL NT DTD -150,000 00 155,845 50 -157,788 00 -1,942 50 000 000 -1,842 506 000
29 Apr 04 11/02/20015 625 DUE 11-01-2011 BEO

SEDOL 2814748

16 Dec 03 -150,000 00 155,845 50 -157,788 00 -1,942 50 000 000 -1942 50 [0 4]
27 Jan 04 KRAFT FOODS INC GLOBAL NT DTD -70,600 00 74,563 30 -73,634 40 928 90 000 000 928 90 000
30 Jan 04 11/02/20015 625 DUE 11-01-2011 BEO

SEDOL 2814748

16 Dec 03 -70,000 00 74,563 30 -73,634 40 928 90 000 000 928 80 000

Northern Trust
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¢ Realized Gain/Loss Detail - Taxable
Reafized ga'nfiass

ImdeDale  gecunty Descnption — Market ——— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
06 Jan 04 KRAFT FOODS INC GLOBAL NT DTD -80,000 00 84,395.20 -84,153 60 241 60 0.00 000 241 60 000
09 Jen 04 11/02/20015 625 DUE 11-01-2011 BEO

SEDOL 2814748

16 Dec 03 -80,000 00 84,395 20 84,153 60 241 60 000 000 241 60 000
14 Apr M4 KRAFT FOODS INC GLOBAL NT DTD -85,000 00 88,667.75 -89,413 20 -745 45 000 000 -745 45 000
19 Apr )4 11/02/20015 625 DUE 11-01-2011 BEO

SEDOL 2814748

16 Dec 03 -85,000 00 88,667 75 69,413 20 -745 45 000 000 -745 45 000
16 Jul 04 KRAFT FOODS INC NT 6 25 DUE -80,000 00 85,853 60 -84,825 80 1,227 80 000 0.00 1,227 80 000
21 Jul 0% 06-01-2012 BEO SEDOL 7375961

04 May 04 -60.000 00 64,390 20 64,072 80 317 40 000 0.00 31740 000

12 May 04 -20,000 00 21,463 40 -20,553 00 910 40 000 0.00 910 40 000
14 Apr 04 KRAFT FOODS INC NT 6 25 DUE -75,000 0O 81,088 25 82,941 00 -1,84275 000 0.00 -1,842.75 0.00
19 Apr 04 06-01-2012 BEO SEDOL 7375961

26 Feb 04 -75,000 00 81,098 25 82,941 00 -1,84275 000 0.00 1.842.75 000
08 Jan 0% KROGER CO NT 7 5 DUE 04-01-2031 -120,000 60 139,119 60 -139,960 80 84120 000 000 84120 000
13Jan 0t BEO SEDOL 2758459

18 Dec 03 -120,000 00 139,119 60 -139.860 80 -841 20 000 0.00 -841.20 0.00
08 Sep 014 LEHMAN BROS HLDGS INC LEHMAN -205,000 00 207,507 15 -209,302 95 -1,795 80 000 0.00 -1.785 80 0.00
13 Sep 01 BROS HLDG INC 4 DUE 01-22-2008

BEO SEDOL 2334699
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss

ITrade Date  Secunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States

17 Dec 03 -205,000 00 207,507 15 -209,302 95 -1,795 80 000 000 -1,795 80 aoo
26 Apr 04 LOCKHEED MARTIN CORPBD 8 5 -130,000 00 165,704 50 -171,356 90 -5,652 40 000 000 -5,652 40 000
29 Apr 04 DUE 12-01-2028 BEO SEDOL

2524434

17 Dec 03 -130,000 00 165,704 50 -171,356 90 -5,652 40 000 000 -5,852 40 000
09 Jun 04 MORGAN STANLEY DEAN WITTER & -145,000 0O 157 11910 -164,202 35 -7,083 25 000 000 -7.08325 000
14 Jun 04 CO GLOBAL NT 4/25/01 6 75 DUE

4-15-11 BEO SEDOL 2750240

16 Dec 03 -145,000 00 157,119 10 -164,202 35 -7.083 25 000 000 -7,083 25 000
08 Sep 04 MORGAN STANLEY DEAN WITTER & -45,000 00 50,416 20 -50,959 35 -543 15 000 000 -543 15 Q00
13 Sep 04 CO GLOBAL NT 4/25/01 6 75 DUE

4-15-11 BEO SEDOL 2750240

16 Dec 03 -45,000 00 50,416 20 -50,959 35 -543 15 000 000 -543 15 000
06 Feb 04 MORGAN STANLEY DEAN WITTER & -145,000 00 165,584 20 -164,202 35 1,381 85 000 000 138185 000
11 Feb 04 CO GLOBAL NT 4/25/01 6 75 DUE

4-15-11 BEO SEDOL 2750240

16 Dec 03 -145,000 00 165,584 20 -164,202 35 1,381 85 000 000 1,381 85 Q Qo
04 May 04 MORGAN STANLEY FOR EQTY -90,000 00 88,427 70 -80,580 50 -2,152 80 000 000 215280 000
07 May 04 ISSUES SEE  61746S 3 875 DUE

01-15-2009 BEO SEDOL 2330448

06 Feb 04 -90,000 00 88,427 70 -90,580 50 -2,152 80 000 000 215280 Qa0

Northern Trust
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+ Realized Gain/Loss Detail - Taxable
Reafzed gainvioss

IadoDate  secunty Descnption Market —— Total
Settle Date  Acquisiion Date Shares/Par Proceeds Cost Short Temn Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
17 Aug 04 MORGAN STANLEY FOR EQTY -70,000 00 69,824.30 -70,451 50 -627.20 000 0.00 62120 0.00
20 Aug 04 ISSUES SEE  61746S 3 875 DUE

01-15-2009 BEO SEDOL 2330448

06 Feb 04 -70,0600 00 69,824 30 -70,451 S0 627 20 000 0.00 62720 000
26 Apr )4 MORGAN STANLEY FOR EQTY -315,000.00 311,390 10 -314,592.95 -3,202 85 000 000 -3,202 85 000
29 Apr M4 ISSUES SEE 617468 3 875 DUE

01-15-2009 BEO SEDOL 2330448

06 Jan 04 -260,000 00 257,020 40 -259,238 20 -2,217 80 000 0.00 221780 000

06 Feb 04 -§5,000 00 54,369 70 -55,354 75 -885 05 0.00 0.00 -985 05 000
10 Mar )4 MORGAN STANLEY FOR EQTY 140,000 00 143,804 60 -139,589 80 4,314 80 000 0.00 4,314 80 0.00
15 Mar 14 ISSUES SEE  61746S 3 875 DUE

01-15-2009 BEO SEDOL 2330448

06 Jan 04 -140,000 GO 143,804 60 -139,589 80 4,314 80 000 0.00 4,314 80 0.00
08 Sep 04 MORGAN STANLEY GLOBAL NT 53 -60,000 00 61,146 00 -60,484 00 662 00 000 000 662.00 0.00
13 Sep (14 DUE 03-01-2013 BEO SEDOL

2414308

08 Apr 04 -20,000.00 20,382.00 -20,501 20 -119 20 000 000 -119.20 000

30 Apr 04 -40,000 00 40,764 00 -39,882 80 781 20 000 0.00 781.20 000
03 Aug 04 MORGAN STANLEY GLOBAL NT 53 -60,000 00 60,157.20 61,503 60 -1,346 40 000 0060 -1,346 40 0.00
06 Aug 04 DUE 03-01-2013 BEO SEDOL

2414308

08 Apr 04 -60,000 00 60,157 20 -61,503 60 -1,346 40 000 000 1,348 40 000

Northern Trust
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¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  Security Descrption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Corporate bonds

United States

15 Jul 04 MORGAN STANLEY GLOBAL NT 53 -70,000 00 69,890 10 -71,754 20 -1,864 10 000 000 -1,864 10 000
20 Jul 04 DUE 03-01-2013 BEO SEDOL

2414308

08 Apr 04 -70,000 00 69,890 10 -71,754 20 -1,864 10 000 000 -1,864 10 000
08 Apr 04 MORGAN STANLEY GLOBAL SUB NT -150,000 00 143,988 00 -148,693 50 -4,705 50 000 000 4,705 50 c o0
14 Apr 04 475 DUE 04-01-2014 BEO SEDOL

BOOK548

23 Mar 04 -150,000 00 143,988 00 -148,693 50 -4,705 50 000 000 4,705 50 [¢Xss)
02 Apr 04 MORGAN STANLEY GLOBAL SUB NT -110,000 00 105,948 70 -109,041 90 -3,093 20 000 000 -3,083 20 000
07 Apr 04 475 DUE 04-01-2014 BEO SEDOL

BOOKS548

23 Mar 04 -110,000 00 105,948 70 -109,041 90 -3,093 20 000 000 -3,093 20 000
27 May 04 MORGAN STANLEY GLOBAL SUB NT -50,000 00 45,963 00 -45,925 00 38 00 000 000 38 00 0g0
02 Jun 04 475 DUE 04-01-2014 BEO SEDOL

BOOK548

06 May 04 -50,000 00 45,963 00 -45,925 00 38 00 000 000 3800 000
30 Apr 04 MORGAN STANLEY GLOBAL SUB NT -40,000 00 37,352 80 -39,651 60 -2,298 80 000 000 -2,298 8G 000
05 May 04 475 DUE 04-01-2014 BEO SEDOL

BOOKS548

23 Mar 04 -40,000 00 37,352 80 -39,651 60 -2,298 80 000 000 -2,238 80 000
14 Jun 04 MORGAN STANLEY GLOBAL SUB NT -20,000 00 18,160 60 -18,370 00 -209 40 000 000 -208 490 [14]
17 Jun 04 475 DUE 04-01-2014 BEO SEDOL

BOOKS548
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01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 47 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ga’nfioss

Imade Date  Secunty Descnption Market Total
Settle Jate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Shont Term Long Term
Sales
Fixed income
Corporate bonds
Unite«l States

06 May 04 -20,000 00 18,160 60 -18,370 00 -209 40 000 0.00 -209.40 0.00
15 Jan (4 ONCOR ELEC DELIVERY CO SR NT -65,600.00 78,482.90 -74,867 00 1,615 90 000 0.00 1.615.90 0.00
21 Jan (14 7 25 DUE 01-15-2033/01-14-2033 BEO

SEDOL 2066293

18 Dec 03 -65,000 00 76,482 90 -74,867 60 1,615 90 000 000 1.61590 000
12 Jul 044 ONT PROV CDA CORP BD 3 5 DUE -120,000 00 120,375 60 -124,195.20 -3,81960 000 0.00 3,819 60 000
15 Jul O+ 08-17-2007 BEO SEDOL 2983585

10 Mar 04 -120,000 00 120,375 60 -124,195 20 -3,818 60 000 0.00 3,819 60 000
09 Jul 0« ONT PROV CDA CORP BD 3 5 DUE -40,000 0O 40,092.80 -41,398 40 -1,305 60 000 0.00 -1,305 60 0.00
14 Jul O« 09-17-2007 BEO SEDOL 2983585

10 Mar 04 -40,000 00 40,092.80 -41,388 40 -1,305 60 000 000 -1,.305 60 000
29 Mar 01 PACIFIC GAS & ELEC CO 1ST MTG -65,000 00 65,279 50 -84,682.80 5986 70 000 000 596 70 000
01 Apr 0 BD 6 05% DUE 03-01-2034/03-23-2004

REG SEDOL BOOHWS0

18 Mar 04 -65,000 00 65,279 S0 64,682 80 596.70 000 0.00 596 70 000
31 Mar 0} PACIFIC GAS & ELEC CO 1ST MTG -85,000 00 85,130 05 -84,585 20 544 85 000 0.00 544 85 0.00
05 Apr O« BD 6 05% DUE 03-01-2034/03-23-2004

REG SEDOL BOOHW60

18 Mar 04 85,000 00 85,130 05 -84,585.20 544 85 000 000 544 85 000
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Page 48 of 566
o Realized Gain/Loss Detail - Taxable
Realized gainfloss
Trade Date  gecurity Descnption Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
14 Jun 04 PROGRESS ENERGY INC SRNT 7 -75,000 00 75,945 75 -75,426 75 519 00 000 000 51800 Q00
17 Jun 04 DUE 10-30-2031 BEO CUSIP
743263AG0
10 May 04 -75,000 00 7594575 -75,426 75 51900 000 000 51800 000
05 Jan 04 PRUDENTIAL FINL INC MEDIUM -120,000 00 112,324 80 -115,208 40 -2,883 60 000 000 -2,88360 000
08 Jan 04 TERM NTS BOOKENTRY BD 5 75 DUE
07-15-2033 REG SEDOL 2883384
18 Dec 03 -120,000 00 112,324 80 -115,208 40 -2,883 60 000 000 -2BB360 Qo
23 Jun 04 PULTE HOMES INC PULTE CORP -60,000 00 56,427 00 -55,619 40 807 60 000 000 807 60 000
28 Jun 04 525 DUE 01-15-2014 BEO SEDOL
2326641
11 May 04 -60,000 00 56,427 00 -55,619 40 807 60 000 000 807 60 000
15 Jun 04 PVTPL ASIF GLOBAL FING XXIIl SR -80,000 00 78,183 20 -81,757 60 -3,574 40 000 000 -3,674 40 00D
18 Jun 04 NT 144A 3 9 DUE 10-22-2008 BEO
SEDOL 2032001
20 Jan 04 -80,000 00 78,183 20 -81,757 60 -3,574 40 000 000 -3,574 40 a00
26 Apr 04 PVTPL ASIF GLOBAL FING XXIIl SR -210,000 00 210,084 00 -214,61370 -4,52970 000 000 4,528 70 800
29 Apr 04 NT 144A 3 9 DUE 10-22-2008 BEO
SEDOL 2032001
20 Jan 04 -210,000 00 210,084 00 -214,61370 4,52970 000 000 4,529 70 000
18 Feb 04 PVTPL ASSURANT INC SR NT 144A -10,000 00 10,314 60 -9,939 00 37560 000 000 37560 800
23 Feb 04 6 75 DUE 02-15-2034 BEO SEDOL

2413963
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Page 49 of 566
o Realized Gain/Loss Detail - Taxable
Realized ga'nfloss

Imde Date  gecunty Descnption Market Total
Settle Jate  Acquisiion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States

10 Feb 04 -10,000.00 10,314.60 -9,939.00 37560 000 0.00 37560 000
11 Feb (4 PVTPL ASSURANT INC SR NT 144A -35,000 00 35919 10 -34,788 S0 1,132.60 000 0.00 1,132.60 0.00
18 Feb (4 6 75 DUE 02-15-2034 BEO SEDOL

2413963

10 Feb 04 -35,000 00 35,919 10 -34,786 50 1,132 60 000 000 1,132 60 000
10 Feb 04 PVTPL ASSURANT INC SR NT 144A -25,000 00 25,352.75 -24,847 50 505.25 000 000 505.25 000
18 Feb 04 6 75 DUE 02-15-2034 BEO SEDOL

2413963

10 Feb 04 -25,000 00 25,352.75 -24,847.50 505 25 000 0.00 505.25 000
01 Mar 0} PVTPL ASSURANT INC SR NT 144A -25,000 0O 25,954.25 -24,847 50 1,106 75 000 0.00 1,108 75 000
04 Mar O} 6 75 DUE 02-15-2034 BEO SEDOL

2413963

10 Feb 04 -25,000 00 25,954 25 -24,847 50 1,106 75 000 0.00 1,106 75 000
23 Mar O« PVTPL LIBERTY MUT GROUP INC -80,000 00 80,265 60 -79.408 80 856 80 000 0.00 856.80 000
26 Mar 0« GTD SR NT 144A 575 DUE

03-15-2014 BEO SEDOL BOOPSL1

16 Mar 04 -80.000 00 80,265 60 -79,408 80 856 80 000 0.00 856 80 000
29 Mar 04 PVTPL LIBERTY MUT GROUP INC -75,000 00 74,317 50 -74,44575 -128.25 000 0.00 -128.25 000
01 Apr 04 GTD SR NT 144A 575 DUE

03-15-2014 BEO SEDOL BOOPSL1

16 Mar 04 -75,000 00 74,317 50 7444575 -128 25 000 000 -128.25 000
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Page 50 of 566
¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  gecurity Descnption Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
12 Apr 04 PVTPL PAC LIFECORP SR NT 144A -45,000 00 47,991 15 -50,375 25 -2,384 10 000 000 -2,384 10 00D
15 Apr 04 66 DUE 09-15-2033 BEO SEDOL

2171108

05 Mar 04 -45,000 00 47,991 15 -50,375 25 -2,384 10 000 000 -2,384 10 000
02 Nov 04 PVTPL TELECOM ITALIA CAP NT 144A -25,000 00 24,695 25 -24,717 50 2225 000 000 2225 000
05 Nov 04 4 95 DUE 09-30-2014/10-06-2004 BEO

SEDOL B0O31TG8

29 Sep 04 -25,000 00 24,695 25 -24,717 50 2225 000 000 -22 25 000
14 Jun 04 PVTPL WESTN & SOUTHN FINL -40,000 00 35,611 60 -37,888 00 -2,276 40 000 000 -2,276 40 000
17 Jun 04 GROUP INC SR NT 144A 575 DUE

07-15-2033 BEO SEDOL 2065836

12 Apr 04 -40,000 0O 35,611 60 -37,888 00 -2,276 40 000 000 2,276 48 000
07 Dec 04 PVTPL WESTN & SOUTHN FINL -10,000 0C 9,670 10 -9,472 00 198 10 000 000 198 10 000
10 Dec 04 GROUP INC SR NT 144A 575 DUE

07-15-2033 BEO SEDOL 2065836

12 Apr 04 -10,000 00 9,670 10 -9,472 00 198 10 000 000 198 16 000
13 Sep 04 SBC COMMUNICATIONS INC BD 6 45 -20,000 00 20,502 80 -19,949 80 553 00 000 000 55300 000
16 Sep 04 DUE  06-15-2034/08-16-2014 BEO

SEDOL B024JG3

11 Aug 04 -20,000 00 20,502 80 -19,949 80 553 00 000 000 55300 3060
10 Nov 04 SBC COMMUNICATIONS INC NT 5 1% -105,000 00 104,843 55 -104,885 55 -42 00 000 000 -42 0D 600
16 Nov 04 DUE  09-15-2014/11-03-2004 BEO

CUSIP 78387GAP8
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01 Jan 04 - 31 Dec 04
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Account number DDF02
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Page 51 of 566

Reafized gainfioss

Trade Date  secunty Descnption Market —— Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Temm Long Tem
Sales
Fixed income
Corporate bonds
United States

27 0ct 04 -105,000.00 104,843.55 -104,885 55 4200 000 0.00 -42.00 0.00
04 Nov ' M SBC COMMUNICATIONS INC NT 5 1% -20,000 00 20,256 00 -19,978.20 277 80 000 0.00 217 80 0.00
09 Nov 14 DUE  09-15-2014/11-03-2004 BEO

CUSIP 78387GAP8

27 Oct 04 -20,000 00 20,256 00 -19,978.20 277 80 000 000 277 B0 000
24 May )4 SBC COMMUNICATIONS INC SBC -25,000 00 25,559.25 -26,820 50 -1,261 25 000 0.00 -1,26125 000
27 May 14 COMMUNICATIO 5 875 DUE

08-15-2012/08-14-2012 BEO CUSIP

78387GAK9

25Feb 04 -25,000 00 25,559 25 -26.820 50 -1,26125 000 0.00 1,261.25 000
07 Apr0ot SBC COMMUNICATIONS INC SBC -125,000 00 133,922.50 133,582 25 34025 000 0.00 34025 000
13 Apr 0} COMMUNICATIO 5 875 DUE

08-15-2012/08-14-2012 BEO CUSIP

78387GAK9

04 Feb 04 -75,000 00 80,353 50 80,127 75 2575 000 0.00 2575 000

19 Feb 04 -50,000 00 53,569 00 -53,454 50 114 50 000 000 114 50 000
22 Jan 0 SLM CORP MEDIUM TERM NTS BOOK -130,000 00 127,865 40 -124,226 70 3,63870 000 0.00 3,638 70 000
27 Jan O ENTRY 5625 DUE 08-01-2033

SEDOL 2922061

17 Dec 03 -130,000 00 127,865 40 -124,226 70 3.63870 000 0.00 3,638.70 0.00
27 Jan 0« SLM CORP MEDIUM TERM NTS BOOK -60,000 00 58,195 20 -57,335 40 859 80 000 000 859 80 000
30 Jan 0« ENTRY 5625 DUE 08-01-2033

SEDOL 2922061

Northern Trust
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Page 52 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  security Description Market — Totai
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States

17 Dec 03 -60,000 00 58,195 20 -57,335 40 859 80 000 000 853 80 200
15 Jul 04 SLM CORP MEDIUM TERM NTS BOOK -75,000 00 75,472 50 -74,942 25 530 25 000 000 53025 000
20 Jul 04 ENTRY TRANCHE # TR 00062 3 5

DUE 09-30-2006 CUSIP 78442FCP1

08 Jun 04 -75,000 00 75,472 50 -74,942 25 530 25 000 000 530 25 e oo
15 Sep 04 SLM CORP MEDIUM TERM NTS BOOK -115,000 00 115,721 05 -117,236 75 -1,51570 000 000 151570 000
20 Sep 04 ENTRY 5 DUE 10-01-2013 BEO

SEDOL 2916633

22 Jan 04 -115,000 00 116,721 05 -117,236 75 -1,51570 000 000 -1.51570 000
29 Nov 04 SLM CORP MEDIUM TERM NTS BOOK -50,000 00 50,230 50 -50,972 50 -742 00 000 000 <742 00 000
02 Dec 04 ENTRY 5 DUE 10-01-2013 BEO

SEDOL 2916633

22 Jan 04 -50,000 00 50,230 50 -50,972 50 -742 00 000 000 -742 00 000
09 Jun 04 SLM CORP MEDIUM TERM NTS BOOK -55,000 00 53,618 40 -54,876 80 -1,258 40 000 000 -1,258 40 000
14 Jun 04 ENTRY TR #00057 5 375% DUE

05-15-2014 REG SEDOL B010S82

28 Apr 04 -55,000 00 53,618 40 -54,876 80 -1,258 40 000 000 -1,258 4G 200
28 Jul 04 SLM CORP MEDIUM TERM NTS BOOK -85,000 00 84,162 75 -84,809 60 -646 85 000 000 -646 85 400
02 Aug 04 ENTRY TR #00057 5 375% DUE

05-15-2014 REG SEDOL B010S82

28 Apr 04 -85,000 00 84,162 75 -84,809 60 -646 85 000 000 -646 BS gao
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o Realized Gain/Loss Detail - Taxable
Reafized ga‘nftoss

TradgDate  secunty Descnption Market Total
Settls Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Temn
Sales
Fixed income
Corporate bonds
United States
03 Jur 04 SLM CORP MEDIUM TERM NTS BOOK -10,000 00 9,780.40 -8,977 60 -197 20 0.00 0.00 -197.20 0.00
08 Jun 04 ENTRY TR #00057 5 375% DUE

05-15-2014 REG SEDOL 8010582

28 Apr 04 -10.000 00 9,780 40 -9,977 60 -197.20 000 000 -197.20 0.00
18 Aug 04 SLM CORP MEDIUM TERM NTS BOOK -55,000 00 56,071 40 -54,055 30 2,016 10 000 0.00 201610 0.00
23 Aug 04 ENTRY TR #00057 5 375% DUE

05-15-2014 REG SEDOL B010S82

28 Apr 04 5,000 00 5,097 40 -4,988 80 108 60 000 000 108 60 000

06 May 04 -50,000 00 50,974.00 -49,066 50 1,907 50 000 000 1,907.50 0.00
03 Aug 34 SOUTHERN CAL EDISON CO -75,000 00 72,093 75 -74,967 00 -2,87325 000 0.00 -2.873.25 000
06 Aug )4 SOUTHN CA EDISON 5 75 DUE

04-01-2035/03-26-2004 BEO SEDOL

BOOKKN2

23 Mar 04 -75,000 00 72,093 75 74,967 00 -2,87325 000 0.00 -2,873.25 000
15Jun (4 TCI COMMUNICATIONS INC 7 125 -15,000 00 15,511 80 -16,640 25 -1,128 45 000 0.00 -1,128 45 0.00
18 Jun (4 DUE 02-15-2028 REG SEDOL

2243063

11 Feb 04 -15,000 00 15,511 80 -16,640 25 -1,128 45 000 000 1,128 45 000
26 AprO} TCI COMMUNICATIONS INC 7 125 -85,600 00 89,214.30 -94,294 75 -5,080 45 000 0.00 5,080 45 0.00
29 Apr 0t DUE 02-15-2028 REG SEDOL

2243063

11 Feb 04 -85,000 00 89,214 30 -94,294 75 -5,080 45 000 0.00 -5,080.45 0.00
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Security Descnption — Market ——— Totat
Setlle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
07 Apr 04 TClI COMMUNICATIONS INC 7 125 -75,000 00 81,575 25 -83,201 25 -1,626 00 000 000 -1,626 00 000
13 Apr 04 DUE 02-15-2028 REG SEDOL

2243063

11 Feb 04 -75,000 00 81,575 25 -83,201 25 -1,626 00 000 000 -3.826 00 000
08 Jun 04 TIME WARNER COMPANIES 6 95 -30,000 00 29,911 20 -29,601 90 309 30 000 000 309 30 ¢ as
14 Jun 04 DUE 01-15-2028 REG SEDOL

2250245

07 May 04 -30,000 00 29,911 20 -29,601 90 309 30 000 000 309 30 000
05 Nov 04 TIME WARNER COMPANIES 6 95 -75,000 00 82,302 00 -74,004 75 8,297 25 000 000 829725 000
10 Nov 04 DUE 01-15-2028 REG SEDOL

2250245

07 May 04 -75,000 00 82,302 00 -74,004 75 8,297 25 000 000 8,297 25 000
01 Nov 04 TIME WARNER COMPANIES 7 57 -25,000 00 28,882 25 -27,851 50 1,03075 000 000 103075 000
04 Nov 04 DUE 02-01-2024 REG SEDOL

2298483

07 Sep 04 -25,000 00 28,882 25 -27,851 50 1,030 75 000 000 1,03075 G oo
08 Jun 04 TIME WARNER INC DEB DTD -40,000 00 38,344 40 -40,864 00 -2,519 60 000 000 -2,512 60 000
14 Jun 04 11/23/1998 6 625DUE 05-15-2029 BEO

SEDOL 2320535

05 Jan 04 -40,000 00 38,344 40 -40,864 00 -2,519 60 000 000 -2,51960 G 00
07 Oct 04 VERIZON GLOBAL FDG CORP NT -15,000 00 17,790 00 -17,840 25 -5025 000 000 5025 ao0
13 Oct 04 775DUE  12-01-2030 BEO SEDOL

2800361
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o Realized Gain/Loss Detail - Taxable
Reafized gainfioss

Immde Date  secunty Descaption T Market ————— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
Unlited States

06 Oct 04 -15,000 00 17,790.00 -17,840.25 -50.25 000 0.00 -50.25 0.00
12 Oct 14 VERIZON GLOBAL FDG CORP NT -45,000.00 54,096.30 -54,063 00 3330 000 0.00 3330 000
15 Oct U4 775DUE  12-01-2030 BEO SEDOL

2800361

12 Oct 04 -45,000 00 54,096 30 -54,083 00 3330 000 000 3330 0.00
14 Sep ' M VERIZON NJ INC VERIZON NJ 5 875 -50,000 00 53,178 00 -53,163 00 1500 000 000 15 00 0.00
17 Sep 14 DUE 01-17-2012 BEO SEDOL

2841746

16 Dec 03 -50,000 00 53,178 00 -53,163 00 1500 000 000 15 00 0.00
06 Jan 0% VERIZON NJ INC VERIZON NJ 5 875 -200,000.00 212,640.00 -212,652 00 -1200 000 0.00 -1200 000
09 Jan 0% DUE 01-17-2012 BEO SEDOL

2841746

16 Dec 03 -200,000 00 212,640 00 -212,652 00 -1200 000 0.00 -1200 000
12 Oct 04 VERIZON NJ INC VERIZON NJ 5 875 -100,000 00 106,620 00 -106,326 00 294 00 000 0.00 294 00 000
15 Oct O« DUE 01-17-2012 BEO SEDOL

28417486

16 Dec 03 -100,000.00 106,620 00 -106,326 00 294 00 000 0.00 294 00 0.00
086 Oct 04 VERIZON NJ INC VERIZON NJ 5 875 -40,000 00 42,291 20 42,530 40 -239.20 000 0.00 -239.20 000
12 Oct 04 DUE 01-17-2012 BEO SEDOL

2841746

16 Dec 03 -40,000 00 42,291 20 42,530 40 -239.20 000 000 -239.20 000
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Trade Date  Security Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
26 Apr 04 VERIZON NJ INC VERIZON NJ 5 875 -165,000 00 173,596 50 -175,437 90 -1,841 40 000 000 -1.841 40 000
29 Apr 04 DUE 01-17-2012 BEO SEDOL

2841746

16 Dec 03 -165,000 00 173,596 50 -175,437 90 -1,841 40 000 000 -1,841 40 000
12 Jan 04 VIRGINIA ELEC & PWR CO VA -295,000 00 303,277 70 -297,601 90 5,675 80 000 000 5,675 80 000
15 Jan 04 ELECTRIC& PWR CO 5 25 DUE

12-15-2015/12-14-2015 BEO SEDOL

BO6GXY6

17 Dec 03 -295,000 00 303,277 70 -297,601 90 5,675 80 000 000 5,675 80 008
23 Jun 04 WACHOWVIA CORP 3 625 DUE -60,000 00 57,943 80 -59,862 60 -1,918 80 000 000 -1,918 80 000
28 Jun 04 02-17-2009 BEO SEDOL 2364652

03 Feb 04 -60,000 00 57,943 80 -59,862 60 -1,918 80 000 000 -1,918 80 [y
14 Jun 04 WACHOVIA CORP 3 625 DUE -50,000 00 48,035 50 -49,885 50 -1,850 00 000 000 -1,850 00 000
17 Jun 04 02-17-2009 BEO SEDOL 2364652

03 Feb 04 -50,000 00 48,035 50 -49,885 50 -1,850 00 000 000 -1,850 Q0 000
30 Mar 04 WACHOVIA CORP 3 625 DUE -85,000 00 86,292 00 -84,805 35 1,486 65 000 000 1,486 65 ligud]
02 Apr 04 02-17-2009 BEO SEDOL 2364652

03 Feb 04 -85,000 00 86,292 00 -84,805 35 1,486 65 000 000 1,486 65 Q00
07 Sep 04 WACHOVIA CORP NEW WACHOVIA -100,000 00 101,301 00 -99,667 00 1,634 00 000 000 1,634 00 000
10 Sep 04 CORP 5 25 DUE08-01-2014 BEO

SEDOL B01Z360
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o Realized Gain/Loss Detail - Taxable
Reatized ga’nfloss

Iade Date  secunty Descaption Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Tem Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States

19 Jul 04 -100,000.00 101,301.00 -99,667.00 1,634 00 000 0.00 1,634 00 0.00
19 Feb (4 WAL-MART STORES INC 7 55 DUE -50,000.00 62,609.50 62.537 00 72.50 000 0.00 72.50 000
24 Feb (4 02-15-2030 BEO SEDOL 2551841

18 Dec 03 -50,000 00 62.609 50 -62,537 00 7250 000 000 72.50 0.00
23 Jan 01 WAL-MART STORES INC 7 55 DUE -50,000 00 63,018 00 -62,537 00 48100 000 000 481 00 000
28 Jan 01t 02-15-2030 BEO SEDOL 2551841

18 Dec 03 -50,000 60 63,018 00 62,537 00 481 00 000 000 481 00 000
14 Apr O} WAL-MART STORES INC WAL-MART -70,000 00 68,679 10 -70,816 80 -2,137 80 000 0.00 -2,137 80 000
19 Apr 0« STORES 4 125 DUE 02-15-2011

BEO SEDOL 2382018

29 Mar 04 -70,000 00 68,679 10 -70,816.90 -2,137 80 000 0.00 -2,137 80 000
21 Oct 0¢ WELLS FARGO & CO NEW FLT RT -85,000 00 84,947 30 -85,000 00 5270 000 0.00 -52.70 000
26 Oct 0« MTN VAR RT DUE 09-15-2009

SEDOL B02YMO3

07 Sep 04 -85,000 00 84,947 30 -85,000 00 -52.70 000 0.00 8270 000
06 Apr 04 WELLS FARGO & CO NEW NT 3125 -35,000 00 34,211 45 -34,945 05 -733 60 000 000 7360 000
12 Apr 04 DUE 04-01-2009 BEO SEDOL

BOOHBDO

17 Mar 04 -35,000 00 34,211 45 -34,845 05 -733 60 000 0.00 -733 60 0.00
02 Apr 04 WELLS FARGO & CO NEW NT 3 125 -100.000 00 98,077 00 -99,843 00 -1,766 00 000 000 1,766 00 000
07 Apr 04 DUE 04-01-2009 BEO SEDOL

BOOHBDO

Northern Trust
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Page 58 of 566
& Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  security Descnption Market — Tatat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Corporate bonds
United States
17 Mar 04 -100,000 00 98,077 00 -99,843 00 -1,766 00 000 000 -1,766 00 a0
05 Apr 04 WELLS FARGO & CO NEW NT 3 125 -90,000 00 87,836 40 -89,858 70 -2,022 30 000 000 -2,022 30 000
08 Apr 04 DUE  04-01-2009 BEO SEDOL
BOOHBDO
17 Mar 04 -90,000 00 87,836 40 -89,858 70 -2,022 30 000 000 -2,022 30 000
23 Jan 04 WEYERHAEUSER CO DEB 6 875 -120,000 00 129,105 60 -124,347 60 4,758 00 000 000 4,758 00 00
28 Jan 04 DUE 12-15-2033/12-14-2033
BEO SEDOL 2337461
18 Dec 03 -120,000 00 129,105 60 -124,347 60 4,758 00 000 000 475840 g oo
26 Feb 04 WEYERHAEUSER CO DEB 6 875 -35,000 00 37,626 75 -36,268 05 1,358 70 000 000 135870 000
02 Mar 04 DUE 12-15-2033/12-14-2033
BEO SEDOL 2337461
18 Dec 03 -35,000 00 37,626 75 -36,268 05 1,358 70 000 000 1,358 70 400
19 May 04 WYETH 6 5 DUE 02-01-2034 BEQ -80,000 00 76,117 60 -85,503 20 -9,385 60 000 000 -9 38560 000
24 May 04 SEDOL 2235543
25 Mar 04 -80,000 00 76,117 60 -85,503 20 -9,385 60 000 000 -9,385 60 Q00
14 Sep 04 WYETH 6 5 DUE 02-01-2034 BEO -50,000 00 50,840 50 -46,366 50 4,474 00 000 000 4,474 0D 000
17 Sep 04 SEDOL 2235543
26 May 04 -50,000 00 50,840 50 -46,366 50 4,474 00 000 000 4,474 00 000
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01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 59 of 566
o Realized Gain/Loss Detail - Taxable
Realized gainfloss

Trade Date  secunty Descnption T Market Total
Setlle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Corporate bonds
Unitec States
10 Aug (4 WYETH WYE 5 50 02/01/2014 5 5 -135,000 00 132,568.65 -129.747 15 2.821 50 000 0.00 2.821 50 0.00
13 Aug (14 DUE 02-01-2014/12-16-2003 BEO

SEDOL 2223139

19 May 04 -135,000 00 132,568 65 129,747 15 2,821 50 000 000 2,821 50 000
Total United States 22,897,616.47 -22,368,838.99 -71,222.52 0.00 0.00 -71,222.52 0.00
Fixed income derivatives - options
United States
08 Sep 04 OPF CALL DEC 04 U S T-BONDS 114 -4 00 2,363 80 -2,363 80 000 000 000 000 000
08 Sep 04 11-26-2004 SEDOL 912935V
15Nov 0} OPF CALL JAN 05 T-NT OPT 113 100 8783 387 83 000 000 0.00 000 000
15Nov O} 01-23-2005 SEDOL 913164V
12 Nov 0} OPF CALL JAN 05 T-NT OPT 113 200 744 40 -744 40 000 000 0.00 000 000
12 Nov 04 01-23-2005 SEDOL 913164U
08 Sep 0+ OPF PUT DEC 04 U S T-BONDS 107 400 2,926 32 -2,926 32 000 000 0.00 000 000
08 Sep O« 11 26-2004 SEDOL 912937V
12 Nov O« OPF PUT JAN 05 T-NT OPT 110 -200 558 90 -556 90 000 000 000 000 000
12 Nov O« 12-23-2004 SEDOL 913908V
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Page 60 of 566
& Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  gecurity Descnption T Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Fixed income derivatives - options
United States
23 Dec 04 OPF PUT JAN 05 T-NT OPT 110 300 000 788 48 788 48 000 000 788 48 000
23 Dec 04 12-23-2004 SEDOL 913908U

12 Nov 04 200 000 556 90 556 90 000 000 556 80 000

15 Nov 04 100 000 23158 23158 000 000 23158 000
15 Nov 04 OPF PUT JAN 05 T-NT OPT 110 -100 23158 -231 58 000 000 000 000 000
15 Nov 04 12-23-2004 SEDOL 913908U
06 May 04 OTC MAY FN30 5 C @99-18 E-CALL 800,000 00 000 5,937 50 5,937 50 000 000 5,937 50 300
06 May 04 OPT EXP 6/5/04 BRS0390F4

05-06-2004 SEDOL 911099V

05 Feb 04 800,000 00 000 5,937 50 5,937 50 000 000 5,937 50 {00
05 Feb 04 OTC MAY FN30 5 C @99-18 E-CALL -800,000 00 5,937 50 -5,937 50 000 000 000 000 aoo
06 Feb 04 OPT EXP 6/5/04 BRS0390F4

05-06-2004 SEDOL 911099U
Total United States 13,148 33 -6,422 35 6,725 98 0.00 000 6,725.98 .00
Government agencies
Canada
09 Dec 04 ONT HYDRO GTD NT 6 1 DUE -95,000 00 102,495 50 -106,731 55 4,236 05 000 000 423605 Q00
14 Dec 04 01-30-2008 REG SEDOL 2142461

16 Mar 04 -95,000 00 102,495 50 -106,731 55 -4,236 05 000 000 4,236 05 000
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¢ Realized Gain/Loss Detail - Taxable

Account number ODF02
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Page 61 of 566

Reafized g2:nfloss

ImdeDate  secunty Descnption Market — Total
Setlle Date _ Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government agencies
Total Zanada 102,495.50 -106,731.55 -4,238.05 0.00 0.00 -4,236.05 0.00
United States
27 Dec 04 FHLMC 3 5 DUE 04-01-2008 REG -1,300,000 00 1,292,759 00 1,296,867 00 000 4,108 00 000 000 -4,108.00
28 Dec 04 CUSIP 3128X03N7

12 Dec 03 1,300,000 0O 1,292,759 00 1,296,867 00 000 4,108 00 0.00 000 -4,108 00
06 May 04 FHLMC 3 5 DUE 04-01 2008 REG -1,000,000 00 986,400 00 -997,590 00 -11,180 00 000 0.00 -11,190 00 0.00
07 May 34 CUSIP 3128X03N7

12 Dec 03 -1,000,000 GO 986,400 00 -997,590 00 -11,180 00 000 000 -11,190 00 000
22 Apr(4 FHLMC DEB 7 03-15-2010 SEDOL -1,400,000 00 1,610,602.00 -1,633,042 60 -22,440 60 000 000 -22.440 60 000
23 Apr 04 2576929

12 Dec 03 -1,400,000 00 1,610,602.00 -1,633,042 60 -22,440 60 000 0.00 -22,440 60 000
09 Jun 01 FHLMC DEB 7 03-15-2010 SEDOL -625,000 00 699,239 38 698,345 00 894 38 000 0.00 894.38 000
10 Jun 01 2576929

10 May 04 625,000 60 699,239 38 -698,345 00 894 38 000 0.00 894 38 000
12 Mar 04 FHLMC NT 6 875 09-15-2010 CUSIP 800,000 00 956,832.00 .929,687 50 27,144 50 000 0.00 27.144 50 000
15 Mar 0! 3134A35H5

12 Dec 03 -800,000.00 956,832 060 -929,687 50 27,144 50 000 0.00 27,144 .50 000
23 Mar 0« FHLMC NT 6 875 09-15-2010 CUSIP -395,000 00 472,924 82 -459,033.20 13,891 62 000 0.00 13,891 62 000
26 Mar ¢ 3134A35HS

12 Dec 03 -395,000 00 472,924 82 -459,033.20 13,891 62 000 000 13,891 62 000
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Page 62 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  gecunity Description Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Tesm Lonrg Term
Sales
Fixed income
Government agencies
United States
06 Dec 04 FHLMC NT 6 B75 09-15-2010 CUSIP -205,000 00 234,401 10 -238,23242 -3,831 32 000 000 -3,831 32 000
07 Dec 04 3134A35H5

12 Dec 03 -205,000 00 234,401 10 -238,23242 -3,831 32 000 000 -3,831 32 006G
22 Apr 04 FHLMC PREASSIGN 00587 4 375 -1,055,000 00 1,053,058 80 -1,056,540 30 -3,481 50 000 000 -3,481 50 000
23 Apr 04 02-04-2010/02-04-2005 SEDOL

2395533

12 Dec 03 -1,055,000 00 1,053,058 80 -1,056,540 30 -3,481 50 000 000 348150 000
14 Apr 04 FHLMC PREASSIGN 00587 4 375 -1,145,000 00 1,143,190 90 -1,146,671 70 -3.480 80 000 000 -3,480 80 [eR¢le}
15 Apr 04 02-04-2010/02-04-2005 SEDOL

2395533

12 Dec 03 -1,145,000 00 1,143,190 90 -1,146,671 70 -3,480 80 000 000 -3,480 80 000
12 May 04 FHLMC TRANCHE # TR 00116 4 75 -545,000 00 534,743 10 -550,956 85 -16,213 75 000 000 -16,213 75 000
13 May 04 12-08-2010/12-08-2005 SEDOL

2217701

12 Dec 03 -545,000 00 534,743 10 -550,956 85 -16,21375 000 000 -16,213 75 000
12 May 04 FHLMC TRANCHE # TR 00116 4 75 -390,000 00 383,136 00 -394,262 70 -11,126 70 000 000 -11,126 70 000
13 May 04 12-08-2010/12-08-2005 SEDOL

2217701

12 Dec 03 -390,000 00 383,136 00 -394,262 70 -11,126 70 000 000 -11,126 70 000
24 Feb 04 FHLMC TRANCHE # TR 001164 75 -950,000 00 971,612 50 -960,383 50 11,229 00 000 000 11,229 00 000
25 Feb 04 12-08-2010/12-08-2005 SECOL

2217701
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01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE

Page 63 of 566

¢ Recalized Gain/Loss Detail - Taxable

Reafized ga'nfoss

ImdeDale  secunty Descnption T Market ———— Total
Setlle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government agencies
United States

12 Dec 03 -950,000.00 971,612.50 -960,383.50 11,229 00 000 000 11,229 00 000
22 Aprn4 FHLMC TRANCHE # TR 00269 3 875 -1,325,000 00 1,320,481 75 -1,325,000 00 -4,51825 000 000 4,51825 000
23 Aprua 01-12 2009/01-12-2006 SEDOL

B0O3QZF4

08 Jan 04 -1,325,000 GO 1,320,481 75 1,325,000 00 451825 000 000 4.518.25 000
16 Apr (/4 FNMA 5 75 NT DUE 2-15-2008 BEO -1,400,000 00 1,526,799 40 -1,537,179 00 -10,379 60 000 000 -10.379 60 000
19 Apr(4 SEDOL 2144315

12 Dec 03 -1,400,000 00 1,526,799 40 -1,537,179.00 -10,379 60 000 0.00 10,379 60 000
24 Feb (4 FNMA 6 625 DUE 11-15-2010 REG -1,350,000 60 1,570,959 90 -1,549,916 01 21,043 89 000 0.00 21,043 0.00
25Feb (4 CUSIP 31359MGJ6

12 Dec 03 -1,350,000 00 1,570,959 90 -1,549,916 01 21,043 89 000 0.00 21,043 89 0.00
14 Jul 04 FNMA 6 625 DUE 11-15-2010 REG -50,000 00 55,932.17 -57,404 30 -1,472 13 000 000 -1,472.13 000
16 Jul 04 CUSIP 31353MGJ6

12 Dec 03 -50,000 00 55,932.17 -57,404 30 -1,472 13 000 0.00 -1,472.13 000
13 Dec 01 FNMA 7 125 06-15-2010 CUSIP -165,000 00 180,682.74 -193,887 21 000 -3,204 47 0.00 000 -3.204 47
16 Dec 01 31359MFS7

12 Dec 03 -165,000 00 190,682 74 -193,887.21 000 -3,204 47 0.00 000 -3,204.47
06 Dec 04 FNMA 7 125 06-15-2010 CUSIP 415,000 00 478,083 32 487,655 71 -9,572 39 000 0.00 8,572.39 0.00
07 Dec 0« 31359MFS7

*Generated by Northem Trust from reviewed periodic date on 10 May 05
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Page 64 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Secunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government agencies
United States

12 Dec 03 415,000 00 478,083 32 -487,655 71 -9,572 39 000 000 -9,572 39 000
16 Jul 04 FNMA 7 125 06-15-2010 CUSIP -370,000 00 424,782 20 -434,777 38 -9,995 18 (0] 000 -9,995 18 0 o0
19 Jul 04 31359MFS7

12 Dec 03 -370,000 00 424,782 20 434,777 38 -9,995 18 000 000 -9,995 18 000
08 Jan 04 FNMA 7 25 DUE 01-15-2010 REG -820,000 6O 966,001 00 -967,081 76 -1,080 76 000 000 -1,08076 000
09 Jan 04 SEDOL 2545725

12 Dec 03 -820,000 00 966,001 00 -967,081 76 -1,080 76 000 000 -1,08076 000
14 Jan 04 FNMA 7 25 DUE 01-15-2010 REG -580,000 00 693,108 70 -684,033 44 9,075 26 000 000 907526 000
15 Jan 04 SEDOL 2545725

12 Dec 03 -580,000 00 693,108 70 -684,033 44 9,075 26 000 000 9,075 26 000
16 Jui 04 FNMA 7 25 DUE 01-15-2010 REG -55,000 00 63,258 25 -63.014 14 244 11 000 000 244 11 000
19 Jul 04 SEDOL 2545725

14 Jul 04 -55,000 00 63,258 25 -63,014 14 244 11 000 000 244 1 000
03 Jun 04 FNMA DTD 03/26/2001 5 5 03-15-2011 -380,000 00 394,768 70 -393,224 00 1,544 70 000 000 1,544 70 000
08 Jun 04 CUSIP 31359MHK2

12 May 04 -380,000 00 394,768 70 -393,224 00 1,544 70 000 000 1,544 70 200
03 Jun 04 ENMA FNMA 6 05-15-2011 SEDOL -275,000 00 293,222 87 -292,550 50 672 37 000 000 67237 000
08 Jun 04 7134407

12 May 04 -275,000 00 293,222 87 -292,550 50 672 37 000 000 87237 000
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Account number DDF02

Northern Trust

01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE
. . . Page 65 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ga’nfloss

Imde Dale  secunty Descnption Market Total
Setllz Dale  Acquisition Date Shares/Par Proceeds Cost Short Temn Long Term Translation Short Term Long Term
Sales
Fixed income
Government agencies
United States
30 Apr 04 FNMA NT 3 75 09-15-2008/09- 15-2005 -1,310,000 00 1,296,900.00 -1,310,602.60 -13,702 60 000 000 -13,702.60 0.00
03 Ma/ 04 CUSIP 31359MTFO

12 Dec 03 -1,310,000 60 1.296,900.00 -1,310,602.60 -13,702 60 000 000 13,702 60 000
08 Jan 04 FNMA NT 3 75 09-15-2008/09-15-2005 -690,000 00 690,676.20 690,317 40 358 80 000 0.00 358 80 0.00
09 Jan 04 CUSIP 31359MTFO

12 Dec 03 -690,000 0O 690,67620 690,317 40 358 80 000 000 358 80 0.00
28 Jul 04 FNMA NT 6 05-15-2008 SEDOL 700,000 00 752,178 60 751,742 00 436 00 000 0.00 436 00 0090
29 Jul (4 2244895

07 May 04 -475,000 00 510,406 50 -510,176 60 229 80 000 0.00 229 90 000

19 May 04 -225,000 00 241,771 50 -241,565 40 206 10 000 0.00 206 10 0.00
22 Jul 04 FNMA NT 6 05-15-2008 SEDOL 175,000 00 188,868 62 -187,959 80 909 82 000 000 909 82 000
27 Jul 04 2244895

07 May 04 -175,000 00 188,869 62 -187,959 80 809 82 000 0.00 909 82 000
Total United States 21,245,604.42 -21,287,958.02 -35,041.13 -7,312.47 0.00 -35,041.13 -7,312.47
Government bonds
Canada
29 Nov (4 CANADA{GOVT OF) 5% DEB -285,000 00 251,587 87 -224,150 62 2,995 50 000 24,441.75 27,43725 000
02 Dec (4 01/06/2014  CAD1000 SEDOL

2176352
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Page 66 of 566
o Realized Gain/Loss Detail - Taxable
Realized gainfloss
Trade Date  Security Description Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government bonds
Canada
17 Aug 04 -75,000 00 66,207 33 -58,87078 954 00 000 6,382 55 7336 55 aqq
18 Aug 04 -25,000 00 22,069 11 -19,667 12 253 08 000 2,148 91 2,401 83 000
18 Aug 04 -185,000 00 163,311 43 145,612 72 1,788 42 000 15,910 29 17,698 71 000
29 Nov 04 CANADA(GOVT OF) 5% DEB 475,000 00 420,320 12 -372,848 29 7,048 97 000 40,422 86 47,471 83 000
02 Dec 04 01/06/2014  CAD1000 SEDOL
2176352
17 Aug 04 -475 000 00 420,320 12 372,848 29 7,048 97 000 40,422 86 47 47183 000
29 Nov 04 CANADA(GOVT OF) 5% DEB -160,000 00 141,622 22 -125,869 58 1,999 58 000 13,753 06 15,752 64 000
02 Dec 04 01/06/2014  CAD1000 SEDOL
2176352
18 Aug 04 -160,000 00 141,622 22 -125,869 58 1,999 58 000 13,753 06 15,752 B4 000
13 Apr 04 CANADA(GOVT OF) 5 25% BDS -725,000 00 568,529 29 -589,895 30 -19,262 98 000 -2,103 05 -21,366 0t 000
16 Apr 04 1/6/2013  CAD1000 SEDOL
2080721
23 Mar 04 -725,000 00 568,529 29 -589,895 30 -19,262 96 000 -2,103 05 -21,366 01 000
08 Apr 04 CANADA(GOVT OF) 5 25% BDS -350,000 00 280,212 68 -284,777 04 -6,965 44 000 2,401 08 4,564 36 000
14 Apr 04 1/6/2013  CAD1000 SEDOL
2080721
23 Mar 04 -350,000 00 280,212 68 284,777 04 6,965 44 000 2,401 08 4,564 36 000
21 Apr 04 CANADA{GOVT OF) 5 25% BDS -350,000 00 268,903 23 -284,777 04 -10,703 32 000 -5,170 49 -15873 81 000
26 Apr 04 1/6/2013  CAD1000 SEDOL
2080721
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01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 67 of 566
o Realized Gain/Loss Detail - Taxable
Realized ga’nfloss

Jrade Date  secunty Descnption Market — Total
Seltie Date  acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixud income
Government bonds
Caniada

23 Mar 04 -350,000.00 268,903.23 -2B4,TT7 04 -10,703.32 0.00 5,170.49 -15,873 81 000
29 Api 04 CANADA(GOVT OF) 5 25% BDS -300,000 00 228,447.01 -244,094 61 8,716.33 000 £,931.27 -15,647 60 000
04 Ma/ 04 1/6/2013  CAD1000 SEDOL

2080721

23 Mar 04 -300,000 00 228,447.01 -244,094.61 8,716 33 000 £.931.27 -15,647 60 000
20 Apr 04 CANADA(GOVT OF) 5 25% BDS -175,000 00 134,870.26 -142,388 52 -5,483 16 000 -2,035 10 -7,518.26 0.00
23 Apr 04 1/6/2013  CAD1000 SEDOL

2080721

23 Mar 04 -175,000 00 134,870.26 -142,388 52 -5,483 16 000 -2.035.10 -7.518.26 000
Total (:anada 2,294,492.68 -2,268,801.00 -39,087.16 000 64,778.84 25,691.68 0.00
Franc2
02 Dec )4 FRANCE(GOVT OF) 3 5% BTAN -£630,000 00 857,693 82 -758,105 30 22,506 92 000 77.031.60 99,568.52 000
07 Dec 14 12/1/09 EUR1 SEDOL 7760396

16 Jun 04 -630,000 00 857,693 82 -758,105 30 22,506 92 000 77,081 60 99,588 52 000
17 Dec (4 FRANCE(GOVT OF) 3 5% BTAN -295,000 00 401,711 33 -354,985 82 11,180.22 000 35,535.29 46,725 51 000
22 Dec (4 12/1/09 EUR1 SEDOL 7760396

16 Jun 04 -295,000 00 401,711 33 -354,985 82 11,190.22 000 35,535.29 46,725 51 0.00
Total France 1,259,405.15 -1,13,091 12 33,697.14 0.00 112,616.89 146,314.03 0.00
Germany
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Page 6B of 566
¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurity Description Market Totai
Setlle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Ltong Term
Sales
Fixed income
Government bonds
Germany
10 Nov 04 GERMANY(FED REP) 3 25% BDS -1,325,000 00 1,723,700 43 -1,582,719 82 35,589 61 000 105,391 00 140,980 61 000
15 Nov 04 17/4/039 EURO 01 SEDOL 7772841
24 May 04 -1,050,000 00 1 365,951 28 -1,242,898 56 30,440 35 000 92,612 37 123,052 72 Q00
19 Jul 04 -275,000 00 357,749 15 -339,821 26 5,149 26 000 12,778 63 17,927 89 000
26 Nov 04 GERMANY(FED REP) 3 25% BDS -1,175,000 00 1,575,086 83 -1,428,656 39 24,539 41 000 121,891 03 146,430 44 000
01 Dec 04 17/4/09  EURO 01 SEDOL 7772841
19 Jul 04 -450,000 00 603,224 74 -556,071 14 11,677 24 000 35,476 36 47,183 60 Q60
06 Aug 04 -725,000 00 971,862 09 -872,585 25 12,862 17 000 86,414 67 89,276 84 000
01 Mar 04 GERMANY(FED REP) 3 5% BDS -2,835,000 00 3,582,369 67 -3,510,518 03 57,240 42 000 14,611 22 71,851 64 000
04 Mar 04 10/10/08 EURO 01 SEDOL 7697955
19 Dec 03 -2,835,000 00 3,582,369 67 -3,510,518 03 57,240 42 000 14,611 22 71,851 64 goo
11 May 04 GERMANY(FED REP) 3 5% BDS -595,000 00 707,125 03 -754,569 50 -13,121 04 000 -34,323 43 47 444 47 aao
14 May 04 10/10/08 EUROQ 01 SEDOL 7697955
08 Mar 04 -595,000 00 707,125 03 -754,568 50 -13,121 04 000 -34,323 43 -47,444 47 o000
04 Feb 04 GERMANY(FED REP) 3 5% BDS -965,000 00 1,219,941 78 -4,194,938 24 7,330 80 000 17,672 74 25,003 54 000
09 Feb 04 10/10/08 EURO 01 SEDOL 7697955
19 Dec 03 -965,000 Q0 1,219,941 78 -1,194,938 24 7,330 80 000 17,672 74 25003 54 000
29 Mar 04 GERMANY(FED REP) 3 5% BDS -1,315,000 00 1,625,635 61 -1,667,662 00 1,27278 000 -43,299 15 42,026 38 000
01 Apr 04 10/10/08 EURO 01 SEDOL 7697955
08 Mar 04 -1,315,000 00 1,625,635 61 -1,667,662 00 1,27276 000 -43,299 15 -42,026 39 G 00
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01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE
. Page 69 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ganfloss

Yrade Dale  Secunty Descnption Market —— Total
Settle Date  Acquisiion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
Germany
07 Apr 04 GERMANY(FED REP) 3 5% BDS 940,000 00 1,150,332.84 -1,192,092.99 -7.113.59 000 3464656 41,760 15 000
14 Apr 04 10/10/08 EURO 01 SEDOL 7697955

08 Mar 04 -840,000 00 1,150,332.84 -1,192,092.99 -7.11359 000 34.646.56 41,760 15 000
08 Mar 04 GERMANY(FED REP) 3 75% BDS 2,700,000 00 3,459,645.79 -3,441,873 39 18,780 55 000 -1,168 15 17,672 40 0.00
11 Mar 04 41109 EURO 01 SEDOL 5598759

01 Mar 04 -2,700,000 00 3,459,645 79 -3,441,973 39 18,780 55 000 -1,108 15 17,672 40 000
03 May 04 GERMANY(FED REP) 4 25% BDS 415,000 00 500,394 51 -533,942 36 225 11 000 232574 -33,550 85 000
06 May 04 04/01/14 EURD 01 SEDOL 7711275

14 Jan 04 -415,000 00 500,391 51 -533,942 36 251 000 332574 33,550 85 000
08 Jun 4 GERMANY(FED REP) 4 25% BDS -160,000 00 195,809 68 -205,857 30 -2,383 61 000 -1.654.01 10,047 62 000
14 Junnd 04/01/14 EURO 01 SEDOL 7711275

14 Jan 04 -160,000 00 195,809 68 -205,857 30 -2,383 61 000 -7,664.01 -10,047 62 000
10 Jun 04 GERMANY(FED REP) 4 25% BDS -150,000 00 179,114 40 -183,056 41 -700 10 000 3.241.91 3.942.01 000
15 Jun (14 04/07/14 EURO 01 SEDOL

BO1DP02

08 Jun 04 -150,000 00 178,114 40 -183,056 41 -700.10 000 3,241 91 3.942.01 0.00
Total Germany 15,919,153.57 -15,695,986 43 121,210.10 000 101,957.04 223,167.14 0.00

Mexico

Northern Trust

*Generated by Northem Trust from reviewed periodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  Security Description Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Tem
Sales

Fixed income

Government bonds

Mexico
26 Apr 04 UTD MEXICAN STS MEDIUM TERM -100,000 00 108,549 00 -112,600 00 -4,051 00 000 000 4,051 00 0 Qa
29 Apr 04 NTS BOOK TRANCHE # TR 00009 8

DUE 09-24-2022 REG SEDOL 2986658

14 Jan 04 -100,000 00 108,549 00 -112,600 00 -4,051 00 000 000 4,051 00 000
26 Feb 04 UTD MEXICAN STS MEDIUM TERM -225,000 00 253,462 50 -253,350 00 11250 000 000 112 50 000
02 Mar 04 NTS BOOK TRANCHE # TR 00009 8

DUE 09-24-2022 REG SEDOL 2986658

14 Jan 04 -225,000 00 253,462 50 -253,350 00 112 50 000 000 11250 400
17 May 04 UTD MEXICAN STS MEDIUM TERM -50,000 00 51,500 00 -56,300 00 -4,800 00 000 000 -4 800 00 [Xud]
20 May 04 NTS BOOK TRANCHE # TR 00009 8

DUE 09-24-2022 REG SEDOL 2986658

14 Jan 04 -50,000 00 51,500 00 -56,300 00 -4,800 00 000 000 -4,800 00 080
Total Mexico 413,511.50 -422,250.00 -8,738.50 0.00 0.00 -8,738.50 8.00
Spain
02 Dec 04 SPAIN(KINGDOM OF) 3 6% BDS -135,000 00 184,330 41 -163,072 00 4,88578 000 16,372 63 2125841 age
07 Dec 04 31/01/2009 EUR1000 SEDOL

7755411

10 Jun 04 -135,000 00 184,330 41 -163,072 00 4,88578 000 16,372 63 21,258 41 600
26 Nov 04 SPAIN(KINGDOM OF) 3 6% BDS -140,000 00 190,413 15 -169,111 71 5,245 49 000 16,055 95 21,301 44 000
01 Dec 04 31/01/2008 EUR1000 SEDOL

7755411

10 Jun 04 -140,000 00 190,413 15 -169,111 71 5,24549 000 16,055 95 21,301 44 000

Northern Trust *Generated by Northemn Trust from reviewed perodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable

Reafized g’nfloss

Immde Date  sacunty Descnption —— Market —— Total
Setlle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
Spain
24 May ')4 SPAIN(KINGDOM OF ) 6% BDS -1,275,000 0 1,674,568 60 -1,717,869 52 9,117 16 000 -34,183.76 43,300.92 000
27 May 4 31/1/2008  EUR1000 SEDOL

5285987

15 Dec 03 -1,275,000 00 1,674,568 60 -1,717.,869 52 -9,117 16 000 -34,183 76 43,300 92 0.00
29 Apr 04 SPAIN(KINGDOM OF) 6% BDS -910,000 00 1,185,211 02 -1,226,087.28 969 88 000 41,846 22 -40.876.24 000
04 May (14 31/1/2008  EUR1000 SEDOL

5285887

15 Dec 03 -910,000 G0 1,185,211 02 -1,226,087.26 969.98 000 -41,84622 -40.876.24 000
14 Apr 03 SPAIN(KINGDOM OF ) 6% BDS -1,165,000 00 1,529,185 48 -1,569,661 16 4,647 98 000 45,123 66 40,47568 000
19 Aprot 31/1/2008 EUR1000 SEDOL

5285987

15 Dec 03 -1,165,000 G0 1,529,185 48 -1,569.661 16 4,647 98 000 45,123 66 40,475 68 0co
Total Spain 4,763,708.66 -4,845,801.65 6,632.07 0.00 -88,725.06 82,092.99 0.00
United Kingdom
16 Jun 041 TREASURY 5% STK 7/3/2008 GBP -775,000 00 1,403,856 0G0 -1,441,263 06 -23,014 80 000 -14,39226 -37.407 06 000
21 Jun 01 SEDOL 3173415

04 Fab 04 -775,000 00 1,403,856 00 1,441,263 08 -23,014 80 000 1439226 37,407 06 000
Total United Kingdom 1,403,856.00 -1,441,263 06 +23,014.80 000 1439226 ~37,407.06 0.00
United States
05 Nov 0% U S TREAS BDS 5 500 DUE -345,000 00 369,796 88 -357,651 15 12,14573 000 0.00 12,145 73 000

08 Nov O 08-15-2028 REG SEDOL 2285269

*Generated by Northern Trust from reviewred periodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Secunty Descnption Market ———— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Tess Long Tenm
Sales
Fixed income
Government bonds
United States
05 Aug 04 -345,000 00 369,796 88 -357,651 15 12,14573 000 000 12,145 73 000
06 May 04 UNITED STATES TREAS NTS DTD -485,000 00 462,208 79 -468,329 49 -6,120 70 000 000 6,120 70 800
07 May 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
26 Apr 04 -25,000 00 23,825 20 -24,139 65 -314 45 o oo 000 -314 45 000
26 Apr 04 -130,000 00 123,891 02 -125,546 48 -1,655 46 000 000 -1,655 46 000
26 Apr 04 -330,000 00 314,492 57 -318,643 36 -4,15079 000 000 4,150 79 [eg o]
23 Mar 04 UNITED STATES TREAS NTS DTD -285,000 00 291,768 75 -291,601 56 167 19 000 000 167 19 000
26 Mar 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
23 Mar 04 -70,000 00 71,662 50 -71,629 69 3281 000 000 32 81 aoo
23 Mar 04 -215,000 00 220,106 25 -219,971 87 134 38 000 000 134 38 D00
05 Mar 04 UNITED STATES TREAS NTS DTD -670,000 00 679,421 88 -679,734 38 -312 50 000 000 -312 50 300
08 Mar 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
05 Mar 04 -505,000 00 512,101 57 -512,259 38 -157 81 000 000 -157 81 Qo0
05 Mar 04 -165,000 00 167,320 31 -167,475 00 -154 69 000 000 -154 69 0aa
03 Jun 04 UNITED STATES TREAS NTS DTD -85,000 00 80,431 25 81111 21 -679 96 000 000 67588 000
04 Jun 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
27 May 04 -85,000 00 80,431 25 -81,11121 -679 96 000 000 679 96 D 0O

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05
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Realized ga‘nfloss

Imade Date  secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Tem
Sales
Fixed income
Government bonds
United States
14 May 04 UNITED STATES TREAS NTS DTD -550,000 00 514,679 -514,966 80 -287.11 0.00 000 -287 114 000
17 May 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

11 May 04 -180,000.00 168,440 63 -169,031.25 -590 62 000 0.00 -890 82 000

13 May 04 -370,000.00 346,239 08 -345,935 55 303 51 000 0.00 303.51 000
21 Apri4 UNITED STATES TREAS NTS OTD -710,000 00 687,146.88 -688,617.84 -1,470 96 000 0.00 -1,470 96 0.00
22 Aprud 00049 4% DUE02-15-2014 REG

SEDOL 2376226

18 Apr 04 -710,000 00 687,146 88 588,617 84 -1,470 96 000 0.00 1.470 96 0.00
28 Apr( 4 UNITED STATES TREAS NTS DTD -155,000 00 149,332 81 -149,768 75 435 94 000 0.00 43594 0.00
29 Apr (4 00049 4% DUE02-15-2014 REG

SEDOL 2376226

23 Apr 4 -155,000 00 149,332 81 -149,768 75 43594 000 000 43594 000
04 Mar (4 UNITED STATES TREAS NTS DTD -75,000 00 74,833 01 -74,970.70 -137 69 000 000 -137 69 0.00
05 Mar (4 00049 4% DUE02-15-2014 REG

SEDOL 2376226

18 Feb 04 -75,000 00 74,833 0% -74970 70 -137 69 000 0.00 137 69 000
27 Apr 0 UNITED STATES TREAS NTS DTD -280,000 00 270,856.25 -270,550 00 306.25 000 0.00 30625 000
28 Apr0} 00049 4% DUE02-15-2014 REG

SEDOL 2376226

23 Apr 04 -280,000 00 270,856 25 -270,550 00 306.25 000 000 306.25 000

Northern Trust

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  secunty Description Market —— Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
12 May 04 UNITED STATES TREAS NTS DTD -60,000 00 56,362 50 -56,343 75 1875 000 000 1875 G600
13 May 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
11 May 04 -60,000 00 56,362 50 -56,343 75 1875 000 000 1875 800
10 Jun 04 UNITED STATES TREAS NTS DTD -85,000 00 79,787 11 -80,343 50 -556 39 000 000 -556 39 00D
14 Jun 04 00049 4% DUEQ2-15-2014 REG
SEDOL 2376226
03 Jun 04 -85,000 00 79,787 11 -80,343 50 -556 39 000 000 -556 38 000
23 Feb 04 UNITED STATES TREAS NTS DTD -250,000 00 248,359 38 -249,902 34 -1,542 96 000 000 -1,542 96 000
24 Feb 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
18 Feb 04 -250,000 00 248,359 38 -249,902 34 -1,542 96 000 000 -1,54296 8as
07 May 04 UNITED STATES TREAS NTS DTD -70,000 00 65,843 75 -67,582 81 -1,739 06 000 000 -1,738 08 000
10 May 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
26 Apr 04 -70,000 00 65,843 75 -67,582 81 -1,739 06 000 000 -1,738 06 800
27 Feb 04 UNITED STATES TREAS NTS DTD -460,000 00 460,107 81 -459,820 31 287 50 000 000 287 5¢ 200
01 Mar 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
18 Feb 04 -460,000 00 460,107 81 -459,820 31 287 50 000 000 287 50 0006
27 May 04 UNITED STATES TREAS NTS DTD -85,000 00 81,175 00 -80,367 13 807 87 000 000 807 87 000

28 May 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226

Northern Trust *Generated by Northemn Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks Account number DDF02

01 Jan 04 - 31 Dec 04* DD - BLACKROCK CORE
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¢ Recalized Gain/Loss Detail - Taxable
liade Date  secunty Descnption —  Market —————— Total
Setlle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
20 May 04 -85,000 00 81,175.00 80,367 13 807 87 000 0.00 807 87 000
22 Apr )4 UNITED STATES TREAS NTS OTD -3,615,000 00 3,509,091 80 3,502,296 30 8,795 50 000 000 6,795.50 000
23 Apr )4 00048 4% DUE02-15-2014 REG
SEDOL 2376226
19 Apr 04 -2,780,000 00 2,698,554 69 -2,696,278 33 2,276 36 000 000 2,276 36 0.00
20 Apr 04 -125,000 00 121,337 89 -120,449.22 888 67 000 000 888 67 0.00
21 Apr 04 -460,000 00 445,523 44 444 47500 2,048 44 000 0.00 2,048 44 000
21 Apr 04 -250,000 00 242,675.78 -241,08375 1.582 03 000 0.00 1,562 &3 0.00
19 Feb ¥4 UNITED STATES TREAS NTS DTD -360,000 00 357,808.25 -359,049 49 -1,243.24 000 000 -1,24324 000
20 Feb )4 00049 4% DUE02-15-2014 REG
SEDOL 2376226
12 Feb 04 -180,000 00 178,903 13 -179,119 80 -216 67 000 000 -216 67 000
18 Feb 04 -180,000 00 178,900 12 -179,929 69 -1,026 57 000 0.00 -1,026 57 000
10 May )4 UNITED STATES TREAS NTS DTD -2,000,000.00 1.881,562.50 -1,918,116 41 -36,553 91 000 0.00 -36,553 91 000
11 May )4 00049 4% DUEOD2-15-2014 REG
SEDOL 2376226
29 Apr 04 665,000 00 625,619 53 637,257 03 -11,837 50 000 000 -11,637 50 0.00
30 Apr 04 -525,000 00 493,910 16 -504,574 22 -10,664 06 000 0.00 -10,664 06 000
03 May 04 -525,000 00 493,910 15 -503,753 91 -9,843 76 000 0.00 8,843.76 000
05 May 04 -285,000 00 268,122.66 -272,531 25 -4,408 59 000 0.00 -4,408.59 0.00
05 May (14 UNITED STATES TREAS NTS OTD -295,000 00 282,278 12 -284,895 50 -2,617 38 000 000 2,617 38 000

06 May (14 00049 4% DUE02-15-2014 REG
SEDOL 2376226

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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”

o Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  gecunty Descrption Market — Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

26 Apr 04 -235,000 00 224,865 63 -226,949 41 -2,08378 000 000 -2,08378 000

26 Apr 04 -55,000 00 52,628 12 -53,115 82 -487 70 000 000 487 70 000

26 Apr 04 -5,000 00 4,784 37 -4,830 27 4590 000 000 <4590 000
06 May 04 UNITED STATES TREAS NTS DTD -55,000 00 52,439 06 -53,107 22 -668 16 000 000 -668 16 000
07 May 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

26 Apr 04 -55,000 00 52,439 06 -53,107 22 -668 16 000 000 -668 186 000
20 Apr 04 UNITED STATES TREAS NTS DTD -125,000 00 120,683 59 -121,235 54 -551 95 000 000 -551 85 aaa
21 Apr 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

19 Apr 04 -125,000 00 120,683 59 -121,23554 -551 95 000 000 -551 85 000
25Feb 04 UNITED STATES TREAS NTS DTD -20,000 00 19,990 62 -19,992 19 -157 000 000 -1 87 000
26 Feb 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

18 Feb 04 -20,000 00 19,990 62 -19,992 19 -1567 000 000 -t 57 000
05 Mar 04 UNITED STATES TREAS NTS DTD -600,000 00 608,250 00 -599,677 35 8,572 65 000 000 8,572 65 800
08 Mar 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

18 Feb 04 -420,000 00 425,775 00 419,835 94 5,939 06 000 000 5,939 06 000
25 Feb 04 -115,000 00 116,581 25 -114,892 19 1,689 06 000 000 1,689 06 000
25 Feb 04 -65,000 00 65,893 75 -64,949 22 944 53 000 000 844 53 000

Northern Trust *Generated by Northemn Trust from reviewed penodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Rea‘ized ga‘niioss
Imd:Date  secunty Descnption Market ——— Total
Setle Date _ Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Salezs
Fixed income
Government bonds
United States
10 Mav 04 UNITED STATES TREAS NTS DTD -210,000.00 197,301 56 -200,250 00 -2,948 44 0.00 0.00 -2,948 44 000
11 Mav 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
05 May 04 -10,000 00 9,395 31 -9.562.50 167 18 000 000 167 19 000
06 May 04 -200,000 00 187,906.25 -180,687 50 -2.781.25 000 0.00 -2.78125 0.00
11 Mav 04 UNITED STATES TREAS NTS DTD -55,000 00 51,717 19 -51,648 44 6875 000 0.00 75 000
12 Mav 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
11 May 04 -55,000 00 51,717 19 -51,648 44 6875 000 000 6875 000
19 Apr 04 UNITED STATES TREAS NTS DTD -4,075,000.00 3,955,296 87 -3,979,294 33 -23,997 46 000 000 23,997 46 0.00
20 Apr 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
29 Mar 04 65,000 00 63,090 62 65,517 97 -2,427 36 000 0.00 -2,42735 000
30 Mar 04 -70,600 00 67,843 75 -70,612 50 -2,668 75 000 000 2,668 75 000
01 Apr 04 -125,000.00 121,328 13 -128,171 87 484374 000 000 4,843.74 000
02 Apr 04 120,000 00 116,475 00 -118,987 50 -2,512.50 000 000 251250 000
02 Apr 04 -105,000 00 101,915 62 -104,081 25 -2,16563 000 0.00 -2,165 63 0.00
05 Apr 04 -75,600 00 72,796 87 -73,87578 878 91 000 000 878 91 000
05 Apr 04 -185,000.00 179,565 63 -181.907 03 -2,341 40 000 009 234140 000
06 Apr 04 -95,000 00 92,209 38 93,634 38 -1.425 00 000 0.00 -1,425 00 000
07 Apr 04 -110,000 00 106,768.75 -108,710 94 -1.94219 000 0.00 -1,942.19 000
08 Apr 04 -255,000 00 247,509 37 -250,886 13 -3,376 76 000 0.00 337676 000
12 Apr 04 -50,000 00 48,531 25 -49,085.94 -554 69 000 0.00 -554 69 000
12 Apr 04 20,000 00 19,412.50 -19,637 50 -22500 000 000 -225 00 0.00
13 Apr 04 -525,000 00 509,578 13 511,751 95 -2,17382 000 000 2,17382 000

Northern Trust

*Generated by Northem Trust from revievred penodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Dat Secunty Descnption Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Temm
Sales
Fixed income
Government bonds
United States
13 Apr 04 -1,025,000 00 994,890 62 -998,734 38 -3,843 76 000 000 -3.843 76 800
14 Apr 04 -70,000 00 67,943 75 -67,714 06 229 69 000 000 22968 G G0
14 Apr 04 -65,000 00 63,090 63 -62,928 12 162 51 000 000 162 51 000
14 Apr 04 -70,000 00 67,943 75 -67,785 16 158 59 000 000 158 58 jegen
14 Apr 04 -45,000 00 43,678 12 43,565 62 11250 000 000 11250 000
14 Apr 04 -1,000,000 00 970,625 00 -963,906 25 6,718 75 000 000 671875 000
23 Apr 04 UNITED STATES TREAS NTS DTD -3,615,000 00 3,509,491 53 -3,511,068 75 -1,677 22 000 000 -4,577 22 [iiey]
27 Apr 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
23 Apr 04 -3,615,000 00 3,509,491 53 -3,511,068 75 -1,577 22 000 000 -1,577 22 [1Red]
04 May 04 UNITED STATES TREAS NTS DTD -55,000 00 52,808 59 -53,133 01 -324 42 000 000 -324 42 000
05 May 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
26 Apr 04 -55,000 00 52,808 59 -53,133 01 -324 42 000 000 -324 42 000
19 Feb 04 UNITED STATES TREAS NTS DTD -45,000 00 44,817 19 -44 982 42 -165 23 000 000 -165 23 000
20 Feb 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
18 Feb 04 -45,000 00 44,817 18 -44 982 42 -165 23 000 000 -16523 [Ldd]
04 Mar 04 UNITED STATES TREAS NTS DTD -100,000 00 99,675 78 -99,960 94 -285 16 000 000 -285 16 000
05 Mar 04 00049 4% DUED2-15-2014 REG
SEDOL 2376226
18 Feb 04 -100,000 00 99,675 78 -99,960 94 -285 16 000 000 -285 18 0o

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Reafized ganfioss
Irade date  secunty Descrption Market ————— Total
Setlle Jate  Acquisttion Date Shares/Par Proceeds Cos! Short Tem Long Term Transiation Short Term Long Term
Sales
Fixed income
Government bonds
United States
05 Mar (4 UNITED STATES TREAS NTS DTD -1,100,600 00 1,115,468 75 1,106,930 46 8,538 29 000 0.00 8,538.29 0.00
08 Mar 14 00049 4% DUE02-15-2014 REG
SEDOL 2376226
25 Feb 04 410,000 00 415,765 63 409,615 62 8,150 01 000 0.00 6,150 01 000
25 Feb 04 185,000 00 187,601 58 -184,739 84 2,86172 000 0.00 2,861.72 0.00
05 Mar 04 -505,000.00 512,101.56 -512,575 00 473 44 000 0.00 473 44 000
30 Mar (4 UNITED STATES TREAS NTS DTD -95,000 00 85,846 09 -97,12109 -1,275 00 000 000 -1.275 00 000
31 Mar (4 00049 4% DUE02-15-2014 REG
SEDOL 2376226
23 Mar 04 -90,000.00 90,801 58 -92,081.25 -1,27969 000 0.00 127969 000
29 Mar 04 -5,000 60 5,044.53 -5,039 84 469 000 06.00 469 0.00
16 Mar (4 UNITED STATES TREAS NTS DTD -360,000 00 366,525 00 -368,525 00 000 000 0.00 000 000
17 Mar (4 00049 4% DUE02-15-2014 REG
SEDOL 2376226
16 Mar 04 -360,000 00 366,525 G0 -366.525 00 000 000 000 000 0.00
09 Mar 04 UNITED STATES TREAS NTS DTD -485,000 00 495,078 91 -491,820 31 3,258 60 000 000 3.258 60 000
10 Mar 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
05 Mar 04 -485,000.00 495,078 91 491,820 31 3,258 60 000 0.00 3,258 60 0.00
10 May (4 UNITED STATES TREAS NTS DTD -20,000 00 18,809 38 -19,165 63 -356 25 000 0.00 -356.25 0.00
11 May C4 00049 4% DUE02-15-2014 REG
SEDOL 2376226
29 Apr 04 20,000 00 18,809 38 -19,165 63 -356.25 000 000 -358.25 000
* Northern T, ym reviewed penodic data on 10 May 05
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Realized gan/loss

Trade Date  Security Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Tem
Sales
Fixed income
Government bonds
United States
18 Feb 04 UNITED STATES TREAS NTS DTD -245,000 00 244,588 48 -243,801 95 786 53 000 000 78653 [
19 Feb 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
12 Feb 04 -245,000 00 244,588 48 -243,801 95 786 53 000 000 78653 000
20 May 04 UNITED STATES TREAS NTS DTD -85,000 00 80,431 25 -79,471 68 959 57 000 000 8959 57 G900
21 May 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
13 May 04 -85,000 00 80,431 25 -79,471 68 959 57 000 000 959 57 D00
06 May 04 UNITED STATES TREAS NTS DTD -50,000 00 47,671 88 48,278 71 -606 83 000 000 -606 83 a0¢
07 May 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
26 Apr 04 -45,000 00 42,904 69 -43,451 37 -546 68 000 000 -546 68 000
26 Apr 04 -5,000 00 4,767 19 4,827 34 -60 16 000 000 -80 15 000
11 May 04 UNITED STATES TREAS NTS DTD -980,000 00 921,276 56 -922,87109 -1,594 53 000 000 -1.584 53 800
12 May 04 00049 4% DUE02-15-2014 REG
SEDOL 2376226
06 May 04 -25,000 00 23,501 95 -23,83594 -333 99 000 000 -3339% 000
07 May 04 -275,000 00 258,521 49 -259,359 37 -837 88 000 000 -837 88 aag
07 May 04 -375,000 00 352,529 29 -353,261 72 -73243 000 000 -73243 000
11 May 04 -305,000 00 286,723 83 -286,414 06 30977 000 000 30877 200
28 Apr 04 UNITED STATES TREAS NTS DTD -150,000 00 144,234 38 -144,937 50 -703 12 000 000 -703 12 000
29 Apr 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

Northern Trust

*Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jian 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 81 of 566

Reafized ga’nfloss

Irade Date  gecunty Descnption Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Shorst Term Long Term
Sales
Fixed income
Government bonds
United States

23 Apr 04 -150,000 GO 144,234 38 -144,937 50 -703 12 000 000 -703 12 000
30 Apr o4 UNITED STATES TREAS NTS DTD -440,000 00 421,437.50 425,134.38 -3.696 88 000 0.00 -3.696 88 000
03 May 04 00048 4% DUE02-15-2014 REG

SEDOL 2376226

23 Apr 04 -360,000 00 344,812.50 -347,850 00 -3,037 50 000 0.00 -3,037 50 000

26 Apr 04 -80,000 00 76,625 00 -77,284 38 -859 38 000 0.00 659 38 000
14 May 34 UNITED STATES TREAS NTS DTD -220,000 00 205,648.44 -205,691 40 4295 000 0.00 -42.96 000
17 May )4 00049 4% DUE02-15-2014 REG

SEDOL 2376226

13 May 04 -220,000 00 205,648.44 -205.691 40 42 96 000 000 4296 000
06 May 14 UNITED STATES TREAS NTS DTD -50,000 00 47,671 88 48,287 11 61523 000 000 81523 000
07 May 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

26 Apr 04 -50,000 00 47,671 88 48,287 11 615.23 000 0.00 61523 000
21 Apr 01 UNITED STATES TREAS NTS DTD -460,000 00 444,227 85 446,146 77 -1,918 92 000 0.00 -1918 92 000
27 Apr01 00049 4% DUE02-15-2014 REG

SEDOL 2376226

19 Apr 04 -460,000 00 444 227 85 446,146 77 -1,918.92 000 000 -1,.918 92 0.00
05 Mar 0+ UNITED STATES TREAS NTS DTD -120,000.00 121,668 75 -121,717 18 4843 000 0.00 48 43 0.00
08 Mar 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

" N Trust from reviev niodic data on 10 May 05

Northern Trust Generated by Northem Trust owed pe y
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AR3 Additional Checks ‘ R L Ascount qumber COFUEE
01 Jan 04 - 31 Dec 04 : \ ) . 35,00 - BLACKROCK CORE
S 5 RN

- [ i . & R

Page 82 of 566

o Realized Gain/Loss Detail - Taxable
Realized gain/loss

JTrade Date Secunty Descnption - Market T/ — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States

05 Mar 04 -95,000 00 96,321 09 -96,365 62 -44 53 000 000 -44 53 000

05 Mar 04 -25,000 00 25,347 66 -25,351 56 -390 000 000 -390 000
08 Mar 04 UNITED STATES TREAS NTS DTD -590,000 00 600,785 94 -598,296 88 2,489 06 000 000 2,489 08 )
09 Mar 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

05 Mar 04 -590,000 00 600,785 94 -598,296 88 2,489 06 000 000 2,488 06 000
10 May 04 UNITED STATES TREAS NTS DTD -520,000 00 489,450 00 -501,021 89 -11,571 89 000 000 -11,571 89 400
11 May 04 00049 4% DUE02-15-2014 REG

SEDOL 2376226

26 Apr 04 -280,000 00 263,550 00 -270,331 26 -6,781 26 000 000 £,781 26 600

29 Apr 04 -15,000 00 14,118 75 -14,374 22 -255 47 000 000 -25547 000

29 Apr 04 -225,000 00 211,781 25 -216,316 41 -4,535 16 000 000 4,535 16 000
09 Jut 04 UNITED STATES TREAS NTS DTD -40,000 00 40,656 25 -40,662 50 -625 000 000 625 800
12 Jul 04 00059 4% DUE06-15-2009 REG

SEDOL B01G1Q9

07 Jul 04 -40,000 00 40,656 25 -40,662 50 -625 000 000 £25 G 00
28 Jun 04 UNITED STATES TREAS NTS DTD -130,000 00 130,634 77 -130,467 19 167 58 000 000 187 58 Q00
29 Jun 04 00059 4% DUE06-15-2009 REG

SEDOL B01G1Q9

23 Jun 04 -75,000 00 75,366 21 -75,269 53 96 68 000 000 96 68 D00

23 Jun 04 -55,000 00 55,268 56 -55,197 66 7090 000 000 70 90 G 00

Northern Trust *Generated by Northemn Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

Account number DDF02

01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE
. . . Page 83 of 566
o Recalized Gain/Loss Detail - Taxable
Reafized gainfioss

Iinde Date  secunty Descaption Market Total
Settle Date_ Acquisttion Date Shares/Par Procgeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
17 Jun ¥4 UNITED STATES TREAS NTS DTD -70,000 00 70,000.00 -69,781.25 21875 000 0.00 218.75 000
18 Jun M 00059 4% DUE06-15-2009 REG

SEDOL B01G1Q9

15 Jun 04 70.000 00 70,000 00 69,781 25 21875 000 0.00 21875 000
14 Jun 4 UNITED STATES TREAS NTS DTD 45,000 00 44,794 34 -44,880 47 8613 000 0.00 86 13 000
17 Junnéd 00059 4% DUE06-15-2009 REG

SEDOL B0O1G1Q9

14 Jun 04 -45,000 00 44,794 34 -44 880 47 8813 000 000 8613 0.00
03 Nov 14 UNITED STATES TREAS NTS DTD -145,000 00 144,682 81 -144,501 58 181 25 000 009 18125 0.00
04 Nov 14 00064 2 75% DUE 08-15-2007 REG

SEDOL BO2GNS51

08 Sep 04 -145,000 00 144,682 81 144,501 56 18125 000 000 181.25 000
25 Aug (14 UNITED STATES TREAS NTS DTD -180,000 00 179,606.25 -179,606 25 000 000 0.00 000 000
30 Aug (4 00064 2 75% DUE 08-15-2007 REG

SEDOL B02GNS51

25 Aug 04 -180,000 00 179,606.25 -179,606 25 000 000 0.00 000 000
20 Sep (4 UNITED STATES TREAS NTS DTD -10,000 00 10,001 56 9,865 63 3593 000 000 3593 000
21 Sep 04 00064 2 75% DUE 08-15-2007 REG

SEDOL BO2GNS1

08 Sep 04 -10,000 00 10,001 56 -9,965 63 3593 000 0.00 3593 000
09 Sep 0t UNITED STATES TREAS NTS DTD -3,030,000 00 3,023,371 88 -3,022,614 07 757 81 000 0.00 757 81 000
10 Sep 01 00067 2 375%DUE 08-31-2006 REG

SEDOL BO2NR38

Northern Trust

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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AR3 Additional Checks ~ S i
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01 Jan 04 - 31 Dec 04 - : . .o o i Do BLACKRO‘C!’( COR
Page 84 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Irade Date  security Descnption Market Totat
Settle Date Acguisttion Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States

26 Aug 04 -1,940,000 00 1,935,756 25 -1,934,998 44 757 81 000 000 757 81 800

26 Aug 04 -1,090,000 00 1,087,615 63 -1,087,61563 000 000 000 000 900
23 Sep 04 UNITED STATES TREAS NTS DTD -70,000 00 69,904 30 -69,895 32 898 000 000 898 [dee]
24 Sep 04 00067 2 375%DUE 08-31-2006 REG

SEDOL B02NR38

14 Sep 04 -70,000 00 69,904 30 -69,895 32 898 000 000 898 000
14 Sep 04 UNITED STATES TREAS NTS DTD -3,030,000 00 3,026,212 50 -3,023,052 82 3,159 68 000 000 3,159 68 300
15 Sep 04 00067 2 375%DUE 08-31-2006 REG

SEDOL B02NR38

09 Sep 04 -3,030,000 00 3,026,212 50 3,023,052 82 3,159 68 000 000 3,155 68 200
23 Sep 04 UNITED STATES TREAS NTS DTD -560,000 00 559,431 25 -559,162 57 268 68 000 000 268 68 G 00
24 Sep 04 00067 2 375%DUE 08-31-2006 REG

SEDOL BO2NR38

14 Sep 04 -560,000 00 559,431 26 -559,162 57 268 68 000 000 268 68 Qoo
30 Aug 04 UNITED STATES TREAS NTS DTD -300,000 00 299,507 81 -299,343 75 164 06 000 000 184 06 Q00
01 Sep 04 00067 2 375%DUE 08-31-2006 REG

SEDOL B02NR38

26 Aug 04 -300,000 00 299,507 81 -299,343 75 164 06 000 000 164 06 000
26 Oct 04 UNITED STATES TREAS NTS DTD -2,400,000 00 2,395,500 00 -2,396,410 99 -910 99 000 000 -910 99 000
27 Oct 04 00067 2 375%DUE 08-31-2006 REG

SEDOL BO2NR38

Northern Trust

*Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 .Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 85 of 566
o Realized Gain/Loss Detail - Taxable
Rea'ized ga‘nfoss
TradeDale  secunty Descnption T Market Total
Setthy Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
14 Sep 04 -2,400,000.00 2,395,500.00 -2,396,410.99 -910 99 0.00 0.00 -910.99 000
12 Nov 04 UNITED STATES TREAS NTS DTD 2,400,000 00 2,383,500.00 -2,395,458 08 -11,956.08 0.00 0.00 -11,956 08 0.00
15 Nov 04 00067 2 375%DUE 08-31-2008 REG
SEDOL BO2NR38
26 Oct 04 -2,400,000 00 2,383,500 00 -2,395,456 08 -11,956 08 000 0.00 -11,956 08 000
08 Sep 04 UNITED STATES TREAS NTS DTD -1,425,000 00 1,422,328 12 -1,421,882 81 445 31 000 000 445 31 000
09 Sep 04 00067 2 375%DUE 08-31-2006 REG
SEDOL BO2NR38
26 Aug 04 -1.425,000 00 1,422,328 12 -1,421,882 81 445 31 000 000 44531 000
30 Nov D4 UNITED STATES TREAS NTS DTD -2,400,000 00 2,377,500 00 -2,383,473 62 -5,973 62 0.00 0.00 5,973 62 0.00
01 Dec M 00067 2 375%DUE 08-31-2006 REG
SEDOL B02NR38
12 Nov 04 -2,400,000 00 2,377,500 00 -2,383,473 62 -5,973 62 000 0.00 5,973 62 000
06 Oct (4 UNITED STATES TREAS NTS DTD -1,080,000 00 1,074,600 00 -1,077,212 80 -2,612 80 000 000 -2,612 80 0.00
07 Oct C4 00068 3 375%DUE 09-15-2009 REG
SEDOL B02SK67
05 Oct 04 -1,080,0600 00 1,074,600.00 -1,077,212 80 -2,61280 000 000 -2,612.80 0.00
080ct 014 UNITED STATES TREAS NTS DTD -1,080,000 00 1,080,000 00 -1,073,735 84 6.264 16 000 000 6,264 16 000
120ct 0} 00068 3 375%DUE 09-15-2009 REG
SEDOL 802SK67
07 Oct 04 -1,080,000 00 1,080.000 00 -1,073,735 84 8.264 16 000 000 6,264 16 000
*Gen Northem T revi nodic data on 10 May 05
Northern Trust Generated by No rust from awed pe ate y
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'AR3 Additional Checks

PECEEN A

o

Account number DDF02 :

F

01Jan 04 - 31 Dec04 . o " DO - BLACKROCK CORE |
N S N i ) ’ P, B
Page 86 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Secunty Description Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Shert Term Long Term
Sales
Fixed income
Government bonds
United States
07 Oct 04 UNITED STATES TREAS NTS DTD -1,080,000 00 1,074,093 75 -1,074,51277 419 02 000 000 -41902 300
08 Oct 04 00068 3 375%DUE 09-15-2009 REG

SEDOL B02SK67

06 Oct 04 -1,080,000 00 1,074,093 75 -1,074 51277 419 02 000 000 41902 800
17 Nov 04 UNITED STATES TREAS NTS DTD -85,000 00 84,37578 -85,514 98 -1,139 20 000 000 -1,138 20 000
18 Nov 04 00068 3 375%DUE 09-15-2009 REG

SEDOL B0O2SK67

14 Oct 04 -85,000 00 84,37578 -85,514 98 -1,139 20 000 000 -1,139 20 000
05 Oct 04 UNITED STATES TREAS NTS DTD -1,575,000 00 1,571,062 50 -1,574,409 83 -347 33 000 000 -347 33 000
06 Oct 04 00068 3 375%DUE 09-15-2009 REG

SEDOL B02SK67

04 Oct 04 -1,460,000 00 1,456,350 00 -1,456,706 62 -356 62 000 000 -358 62 4060

05 Oct 04 -115,000 00 114,712 50 -114,703 21 929 o oo 000 828 00D
06 Oct 04 UNITED STATES TREAS NTS DTD -380,000 00 378,931 25 -379,019 32 -88 07 000 000 -88 07 G 00
07 Oct 04 00068 3 375%DUE 09-15-2009 REG

SEDOL B02SK67

05 Oct 04 -380,000 00 378,931 25 -379,019 32 -88 07 000 000 -88 07 800
04 Oct 04 UNITED STATES TREAS NTS DTD -115,000 00 114,739 45 -114,766 41 -26 96 000 000 -26 86 000
07 Oct 04 00068 3 375%DUE 09-15-2009 REG

SEDOL B02SK67

01 Oct 04 -115,000 00 114,739 45 -114,766 41 -26 96 000 000 -26 96 200

Northern Trust

*Generated by Northem Trust from reviewed periodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD -BLACKROCK CORE

Page 87 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ga‘nfioss
Irade Date  secunty Descnption Market ———— Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
130ct (4 UNITED STATES TREAS NTS DTD -1,080,600 60 1,084,387.50 -1,081,585 8BS 2,791 65 000 0.00 2,791 65 000
14 Oct C4 00068 3 375%DUE 09-15-2009 REG
SEDOL B0O2SK67
12 Oct 04 -1,080,000 00 1,084,387.50 -1,081,595 85 2,791 65 000 0.00 2.791 65 0.00
12 Oct 04 UNITED STATES TREAS NTS DTD -1,080,000 00 1,081,687.50 -1,079,908.33 1,779 17 000 000 1.77917 000
13 Oct G4 00068 3 375%DUE 09-15-2009 REG
SEDOL B02SKé67
08 Oct 04 -1,080,000 060 1,081,687 50 -1,079,908 33 1,779 17 000 000 1.779.17 000
14 Oct 04 UNITED STATES TREAS NTS DTD -1,080,000.00 1.086,750 00 -1,084,294 36 2,455 64 000 000 2,455 64 0.00
150ct 04 00068 3 375%DUE 09-15-2009 REG
SEDOL B02SK67
13 Oct 04 -1,080,000 00 1,085,750.00 -1,084,294 36 2,455 64 000 0.00 2,455 64 000
04 Oct 01 UNITED STATES TREAS NTS DTD -1,575,000 00 1,571,554 -1,571,774 96 -220.27 000 000 -220.27 000
050ct 01 00068 3 375%DUE 09-15-2009 REG
SEDOL B02SK67
01 Oct 04 -1,460,000 00 1,456,808.25 -1,457,034 37 -228 12 000 000 -228 12 000
04 Oct 04 -115,000 00 114,748 44 -114,740 59 785 000 000 785 000
15 Nov 04 UNITED STATES TREAS NTS DTD -995,000 00 988,936 72 -1,001,028.31 -12,091 59 000 0.00 -12,091 59 000
16 Nov 04 00068 3 375%DUE 09-15-2009 REG
SEDOL B02SK67
14 Oct 04 -995,000 00 888,936 72 -1,001,028 31 -12,091 59 000 000 -12,091 58 0.00
* Northemn Trust from reviewed penodic data on 10 May 05
Northern Trust Generaled by Northem Tru awed pe y
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NECEIERY

01 Jan 04 - 31 Dec 04 o DD'- BLACKROCK CORE,

N wan
R I Faws

Page 88 of 566

¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  gecurity Descnption Market — Totaf
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Termm
Sales

Fixed income

Government bonds

United States

29 Nov 04 UNITED STATES TREAS NTS DTD -5,280,000 00 5,228,850 00 -5,239,253 24 -10,403 24 000 000 -10.403 24 GO0

30 Nov 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86

23 Nov 04 -5,280,000 00 5,228,850 00 -5,239,253 24 -10,403 24 000 000 -10,403 24 000
29 Dec 04 UNITED STATES TREAS NTS DTD -300,000 00 286,812 50 -297,635 46 -822 96 000 000 -B22 86 G 00
30 Dec 04 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

15 Dec 04 -300,000 00 296,812 50 -297,635 46 -822 96 000 000 822 86 000
10 Nov 04 UNITED STATES TREAS NTS DTD -80,000 00 79,490 62 -79,496 46 -584 000 000 -5 84 000
15 Nov 04 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

09 Nov 04 -80,000 00 79,490 62 -79,496 46 -584 000 000 -5 84 [130]
16 Dec 04 UNITED STATES TREAS NTS DTD -25,000 00 24,779 87 -24,795 22 -1535 000 000 -15 35 000
22 Dec 04 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

14 Dec 04 -25,000 00 24,779 87 -24,795 22 -1535 000 000 -1535 000
05 Nov 04 UNITED STATES TREAS NTS DTD -120,000 00 119,310 94 -119,381 25 -7031 000 000 -70 31 000
08 Nov 04 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

05 Nov 04 -120,000 00 119,310 94 -119,381 25 -70 31 000 000 -70 31 0400
05 Nov 04 UNITED STATES TREAS NTS DTD -2,450,000 00 2,436,984 38 -2,437,118 39 -134 01 000 000 -134 01 000
08 Nov 04 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

Northern Trust *Generated by Northern Trust from reviewed peniodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 89 of 566
o Recalized Gain/Loss Detail - Taxable
Realized ga‘nfioss

Immde Date  secunty Descnption Market ——— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

05 Nov 04 -1,010,000.00 1.004,634.38 -1,004,792.18 -157 81 0.00 000 -157 81 0.00

05 Nov 04 -690,000.00 686,334.37 -688,334.38 001 000 0.00 001 000

05 Nov 04 -750,000 00 746.015.63 -745,891 82 2381 000 000 2381 000
10 Nov 04 UNITED STATES TREAS NTS DTD -5,275,000 00 5,240,382.81 -5,241,675 49 -1,292 68 000 0.00 1.292.68 000
12 Nov 04 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

09 Nov 04 2,370,600 00 2,354,446 87 -2,355,082.75 835 88 000 000 -835 88 000

10 Nov 04 -80,000 00 79,475 00 -79,469 69 531 000 000 531 000

10 Nov 04 -2,825,000 060 2,806,450 94 -2,807,123 05 662 11 000 0.00 £62.11 000
15 Nov )4 UNITED STATES TREAS NTS DTD -5,195,000 GO 5,159,284 38 -5,160,563.23 -1,278 85 000 009 -1,278 85 000
16 Nov M4 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

10 Nov 04 -5,195,000 00 5,159,284 38 -5,160,563 23 -1,278 85 000 0.00 -1,278 85 000
27 Dec ' M4 UNITED STATES TREAS NTS DTD -1,300,000 00 1,287,406.25 -1,289,738 18 -2,33193 000 0.00 -2,33183 000
28 Dec 14 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

14 Dec 04 -50,000 00 49,515 63 -49,590 44 -74 81 000 (11 1] -74 81 0.060

15 Dec 04 -1,250,000 00 1.237,890.62 -1,240,147 74 -2,257 12 000 0.00 2257 12 000
16 Dec (}4 UNITED STATES TREAS NTS DTD -25,000 00 24,782 23 -24,795.22 -12.99 000 0.00 -1299 000
17 Dec (14 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

14 Dec 04 -25,000 00 24,782.23 -24,795.22 -12.99 000 000 -12.99 000

Northern Trust

‘Generated by Northern Trust from reviewed periodic data on 10 May 05
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SEDOL BO3LR86

Northern Trust

vy Fos * . Account number DDFOZ
AR3 Additional Checks S \ccount number BOFOZ
N . o N .A‘,;, M‘%&* . \; b ,‘4‘ & W\ -
A o -
01 Jan 04 - 31 Dec D4 Do - B,L!,:':@KRO{QK CORE,
~ S, <.
Page 90 of 566
# Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Secunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Shont Term Long Term
Sales
Fixed income
Government bonds
United States
14 Dec 04 UNITED STATES TREAS NTS DTD -1,200,000 00 1,190,250 00 -1,189,332 48 917 52 000 000 917 52 Q00
15 Dec 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86
30 Nov 04 -1,200,000 00 1,190,250 00 -1,189,332 48 917 52 000 000 917 52 000
19 Nov 04 UNITED STATES TREAS NTS DTD -475,000 00 471,344 73 -471,270 02 7471 000 000 a7 000
23 Nov 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86
19 Nov 04 -475,000 00 471,344 73 -471,270 02 7471 000 000 74 71 000
17 Nov 04 UNITED STATES TREAS NTS DTD -5,195,000 00 5,164,154 69 -5,159,104 94 5,049 75 000 000 5,048 75 000
18 Nov 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86
16 Nov 04 -5,195,000 00 5,164,154 69 -5,159,104 94 5,049 75 000 000 504975 000
23 Nov 04 UNITED STATES TREAS NTS DTD -5,280,000 00 5,240,400 00 -5,236,895 66 3,504 34 000 000 3,504 34 000
24 Nov 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86
22 Nov 04 -5,280,000 00 5,240,400 00 -5,236,895 66 3,504 34 000 000 3,504 34 000
19 Nov 04 UNITED STATES TREAS NTS DTD -5,755,000 00 5,710,039 06 -5,716,565 23 6,526 17 000 000 6,526 17 0060
22 Nov 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86
18 Nov 04 -5,755,000 00 5,710,039 06 -5,716,565 23 -6,526 17 000 000 6,526 17 000
21 Dec 04 UNITED STATES TREAS NTS DTD -200,000 00 198,125 00 -198,361 78 -236 78 000 000 -23678 000
22 Dec 04 00071 2 5% DUE 10-31-2006 REG

*Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04 . .

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 91 of 566

Reafized ga’nfloss

Trade Date  secunty Descaption Market Total
Settle Jate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Government bonds
United States

14 Dec 04 -200,000 00 198,125 00 -198,361 78 -23678 0.00 0.00 -23678 000
18 Nov M4 UNITED STATES TREAS NTS DTD -840,000 00 834,487 50 -834,884 68 -497 18 000 0.00 -497 18 000
19 Nov M4 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

17 Nov 04 -840,000 00 834,487 50 834,984 68 497 18 000 0.00 -497.18 000
15 Dec 14 UNITED STATES TREAS NTS DTD -4,080,000 00 4,048,125 00 4,043,730 43 4,394 57 000 000 4,394 57 000
16 Dec 14 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

30 Nov 04 -4,080,000 00 4,048,125 00 4,043,730 43 4,394 57 000 000 4,394 57 000
18 Nov (14 UNITED STATES TREAS NTS DTD -5,755,000 00 5,717,232 81 -5.719.810 45 -2,577 64 000 000 -2.577 64 000
19 Nov (14 00071 2 5% DUE 10-31-2006 REG

SEDOL BO3LR86

17 Nov 04 -4,355,000 00 4,326,420 31 4,328,997 95 -2,577 64 000 0.00 -2,577 64 000

18 Nov 04 -1,400,000 00 1,390,812.50 -1,390,812 50 000 000 000 000 0.00
22 Nov (4 UNITED STATES TREAS NTS DTD -5,280,000 00 5,237,100 00 -5,238,538 38 -1,438 38 000 0.00 -1,438 38 000
23 Nov (4 000712 5% DUE 10-31-2006 REG

SEDOL BO3LR86

19 Nov 04 -5,280,000 00 5,237,100 00 -5.238.538 38 -1,438 38 000 000 -1,438 38 0.00
16 Nov 04 UNITED STATES TREAS NTS DTD -5,195,000 00 5,159,284 38 5,159,140 84 143 54 000 0.00 143.54 0.00
17 Nov 04 000712 5% DUE 10-31-2006 REG

SEDOL BO3LR86

Northern Trust

“Generated by Northem Trust from reviawed penodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date Security Descrption - Market T Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Temm
Sales
Fixed income
Government bonds
United States
15 Nov 04 -5,195,000 00 5,159,284 38 -5,159,140 84 143 54 000 000 143 54 [eReia]
08 Nov 04 UNITED STATES TREAS NTS DTD -2,450,000 00 2,436,218 75 -2,436,754 63 -535 88 000 000 53588 Q00
09 Nov 04 00071 2 5% DUE 10-31-2008 REG
SEDOL BO3LR86
05 Nov 04 -1,700,000 00 1,690,437 50 -1,690,914 79 477 29 g o0 000 477 28 060
05 Nov 04 -750,000 00 745,781 25 -745,839 84 -58 59 000 000 -58 59 eXi/¢]
21 Dec 04 UNITED STATES TREAS NTS DTD -900,000 00 891,632 81 -892,628 00 -995 19 000 000 -995 19 Q00
23 Dec 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86
14 Dec 04 -800,000 00 891,632 81 -892,628 00 -995 19 000 000 -595 19 je213]
09 Nov 04 UNITED STATES TREAS NTS DTD -2,450,000 00 2,434,687 50 -2,436,151 13 -1,463 63 000 000 -1,461 63 000
10 Nov 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86
08 Nov 04 -2,450,000 00 2,434,687 50 -2,436,151 13 -1,463 63 000 000 -1,463 63 G0
30 Nov 04 UNITED STATES TREAS NTS DTD -5,280,000 00 5,233,800 00 -5,228,747 36 5,052 64 000 000 5,052 64 000
01 Dec 04 00071 2 5% DUE 10-31-2006 REG
SEDOL BO3LR86
29 Nov 04 -5,280,000 00 5,233,800 00 -5,228,747 36 5,052 64 000 000 5,052 64 400
08 Dec 04 UNITED STATES TREAS NTS DTD -855,000 00 855,267 19 -851,730 05 3,537 14 000 000 3,537 14 000
09 Dec 04 00074 3 5% DUE 11-15-2009 REG
SEDOL BO3VYK7
07 Dec 04 -855,000 00 855,267 19 -851,730 05 3,537 14 000 000 3,537 14 000

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

. . Page 93 of 566
+ Realized Gain/Loss Detail - Taxable
Realized gainfloss

Irade Date  secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Trans'ation Shost Term Long Term
Sales
Fixed income
Government bonds
United States
14 Dec 04 UNITED STATES TREAS NTS DTD -530,000.00 529,834.38 -529,306 16 528.2 000 0.00 528.22 0.00
15 Dec 04 00074 3 5% DUE 11-15-2009 REG

SEDOL BO3VYK7

13 Dec 04 -530.000 00 529.834.38 -529.306 16 528 22 000 000 528.22 000
16 Dec 04 UNITED STATES TREAS NTS DTD -530,000 00 528,509.38 -530,965 44 -2,456 06 000 0.00 2,456 06 000
17 Dec 04 00074 3 5% DUE 11 15-2009 REG

SEDOL BO3VYK7

15 Dec 04 -530,000 00 528,509 38 -530,965 44 -2,456 06 000 0.00 -2,456 06 000
13 Dec M4 UNITED STATES TREAS NTS DTD -725,000 00 724,093.75 -724,275 44 -181 69 000 0.00 -181 69 000
14 Dec M 00074 3 5% DUE 11-15-2009 REG

SEDOL BO3VYK7?

10 Dec 04 -725,000 00 72409375 -724,275 44 -181 69 000 000 181 69 000
09 Dec 14 UNITED STATES TREAS NTS DTD -855,000 00 853,396 88 855,204 76 -1,807 88 000 0.00 -1,607.88 000
10 Dec 14 00074 3 5% DUE 11-15-2009 REG

SEDOL BO3VYK7

08 Dec 04 -855,000 00 853,396 88 855,204 76 -1,807 88 000 000 -1,807 88 0.00
07 Dec (14 UNITED STATES TREAS NTS DTD -855,000 00 851,793 75 850,516 41 1,277 4 000 0090 1277 34 000
08 Dec (4 00074 3 5% DUE 11-15-2009 REG

SEDOL BO3VYK7

02 Dec 04 -100,000 60 99,625 00 -98,859 38 765 62 000 000 765 62 000

06 Dec 04 -255,000 00 254,04375 -253,844 53 199.22 000 000 19922 000

06 Dec 04 -500,000 00 488,125 00 -497,812 50 312.50 000 000 31250 000

Northern Trust

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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Page 94 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurity Description Market —— Totat
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Shor Term Long Term
Sales
Fixed income
Government bonds
United States
10 Dec 04 UNITED STATES TREAS NTS DTD -725,000 00 724,320 31 -723,49078 82953 000 000 829 63 300
13 Dec 04 00074 3 5% DUE 11-15-2009 REG
SEDOL BO3VYK7
09 Dec 04 -725,000 00 724,320 31 -723,49078 829 53 000 000 823 53 0400
16 Nov 04 UNITED STATES TREAS NTS DTD -810,000 00 807,785 16 -807,785 16 000 000 000 600 000
17 Nov 04 00074 3 5% DUE 11-15-2009 REG
SEDOL BO3VYK7
10 Nov 04 -810,000 00 807,785 16 -807,785 16 000 000 000 000 000
10 Dec 04 UNITED STATES TREAS NTS DTD -130,000 00 129,837 50 -129,729 38 108 12 000 000 108 12 000
13 Dec 04 00074 3 5% DUE 11-15-2009 REG
SEDOL BO3VYK7
09 Dec 04 -130,000 00 129,837 50 -129,729 38 108 12 000 000 108 12 ago0
21 Dec 04 UNITED STATES TREAS NTS DTD -530,000 00 528,509 38 -528,424 12 8526 000 000 85 26 000
22 Dec 04 00074 3 5% DUE 11-15-2009 REG
SEDOL BO3VYK7
16 Dec 04 -530,000 00 528,509 38 -528,424 12 85 26 000 000 8526 000
29 Nov 04 UNITED STATES TREAS NTS DTD -125,000 00 123,828 12 -124,218 75 -390 63 000 000 -380 863 000
02 Dec 04 00074 3 5% DUE 11-15-2009 REG
SEDOL BO3VYK7
26 Nov 04 -125,000 00 123,828 12 -124,218 75 -390 63 000 000 -390 63 aaa
15 Dec 04 UNITED STATES TREAS NTS DTD -530,000 00 530,99375 -529,804 54 1,189 21 000 000 1,188 21 000

16 Dec 04 00074 3 5% DUE 11-15-2009 REG
SEDOL BO3VYK7

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 95 of 566
¢ Realized Gain/Loss Detail - Taxable
Reatized gamfoss

Irade Date  secunty Desenption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
Unite«i States

14 Dec 04 -530,000.00 530,893.75 -529,804 54 1,189 21 000 0.00 1,189.21 000
17 Nov M UNITED STATES TREAS NTS DTD -790,000 00 787,718 41 -787.839 84 -123 43 000 0.00 ‘12343 000
18 Nov M 00074 3 5% DUE 11-15-2009 REG

SEDOL BO3VYK?7

10 Nov 04 -790,000 00 787,716 41 -787.839 84 -12343 000 0.00 -123 43 000
14 Dec ' M4 UNITED STATES TREAS NTS DTD -195,000 00 194,542.97 -194,744 72 -201 75 000 000 20175 0.00
15 Dec 14 00074 3 5% DUE 11-15-2009 REG

SEDOL BO3VYK7

13 Dec 04 -195,000 00 194,542.97 -184,744 72 20175 000 0.00 -201 75 000
21 Dec 14 UNITED STATES TREAS NTS DTD -350,000 00 348,906.25 -348,742 19 164 06 000 000 164 08 000
22 Dec 04 00077 3 5% DUE 12-15-2009 REG

SEDOL B04YD86

17 Dec 04 -350,000 00 348,906.25 -348,742.19 164 06 000 000 164 06 0.00
22 Dec (4 UNITED STATES TREAS NTS DTD -850,000 00 847,609.38 -847,542 97 66 41 000 0.00 66.41 000
23 Dec (4 00077 3 5% DUE 12-15-2009 REG

SEDOL B04YD8S

21 Dec 04 -750,000 00 747,890 63 -747,832 03 58 60 000 000 58 60 0.00

21 Dec 04 -100,000 00 99,718 75 -99,710 94 781 000 0.00 781 000
29 Dec 04 UNITED STATES TREAS NTS DTD -690,000 G0 684,178 12 687,731 52 -3,553 40 000 000 ~3,553 40 0.00
30 Dec 04 00077 3 5% DUE 12-15-2009 REG

SEDOL B04YD86

Northern Trust

‘Generated by Northem Trust from reviewred periodic data on 10 May 05

Lotk 13 R



AR3 Additional Checks

_01.Jan 04 - 31 Dec 04

e

At

.

- gy iR
L

wy

dee

Account’

'

3

N

number DDFOZ_

DD - BLACKROCK,CORE "

W

«ggeas

“rt e
RN

Page 95 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Security Description Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Temm
Sales
Fixed income
Government bonds
United States

21 Dec 04 -350,000 00 347,046 87 -348,777 07 -1,730 20 000 000 -1,730 20 Q00

22 Dec 04 -340,000 00 33713125 -338,954 45 -1,823 20 000 000 -1,823 20 200
23 Jun 04 UNITED STATES TREAS NTS DTD -255,000 00 254,382 42 -254,681 25 -298 83 000 000 -298 83 000
24 Jun 04 05/17/2004 3 125% DUE 05-15-2007

REG SEDOL B013JT9

03 Jun 04 -255,000 00 254,382 42 -254,68125 -298 83 000 000 -298 83 a00
29 Jul 04 UNITED STATES TREAS NTS DTD -750,000 00 750,703 12 -749,707 03 996 09 000 000 896 08 000
30 Jul 04 05/17/2004 3 125% DUE 05-15-2007

REG SEDOL B013JT9

28 Jul 04 -750,000 00 750,703 12 -749,707 03 996 09 000 000 996 09 000
06 Jul 04 UNITED STATES TREAS NTS DTD -1,360,000 00 1,366,906 25 -1,357,269 53 9,636 72 000 000 9,636 72 000
07 Jul 04 05/17/2004 3 125% DUE 05-15-2007

REG SEDOL B013JT9

03 Jun 04 -170,000 00 170,863 28 -169,787 50 1,07578 000 000 107578 000

04 Jun 04 -965,000 00 969,900 39 -962,587 50 7.31289 000 000 731289 000

04 Jun 04 -225,000 00 226,142 58 -224,894 53 1,248 05 000 000 1,248 05 oo
03 Aug 04 UNITED STATES TREAS NTS DTD -170,000 00 170,650 78 -169,933 59 717 19 000 000 717 19 000
06 Aug 04 05/17/2004 3 125% DUE 05-15-2007

REG SEDOL B013JT9

28 Jul 04 -170,000 00 170,650 78 -169,933 59 71719 000 000 71719 Q00
16 Jul 04 UNITED STATES TREAS NTS DTD -85,000 00 85,561 13 -85,332 03 22910 000 000 22910 0008
21 Jul 04 05/17/12004 3 125% DUE 05-15-2007

REG SEDOL B013JT9

Northern Trust

*Generated by Northem Trust from reviewed perodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02
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Page 97 of 566
o Realized Gain/Loss Detail - Taxable
Reafized gainfloss

Iade Date  Secunty Descrption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Temm Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

15 Jul 04 -85,000 00 85,561 13 85,332 03 229.10 0.00 000 229.10 000
02 Aug M4 UNITED STATES TREAS NTS OTD -5,000.00 5.018.55 4,993 05 2050 0 00 0.00 20 50 000
05 Aug 1M 05/17/2004 3 125% DUE 05-15-2007

REG SEDOL B013JT9

28 Jul 04 -5,000 060 5,018 55 4,998 05 2050 000 000 20 50 000
06 Aug 14 UNITED STATES TREAS NTS DTD -30,000 00 30,316 41 -29,988.28 32813 000 000 328 13 000
09 Aug 14 05/17/2004 3 125% DUE 05-15-2007

REG SEDOL B013JT9

28 Jul 04 -30,000 00 30,316 41 -29,988 28 328 13 000 000 328 13 0.00
06 Dec (‘4 UNITED STATES TREAS NTS DTD -20,000 00 22,057 81 -21,953 12 104 69 000 0.00 104 69 0.00
07 Dec (4 08/15/2000 5 75% DUE 08-15-2010

REG SEDOL 2619329

29 Nov 04 -20,000 00 22,057 81 -21,953 12 104 69 000 000 104 69 000
13Jan 0} UNITED STATES TREAS NTS DTD -120,000 00 136,064 06 -136,387 50 -323 44 000 0.00 -323 44 000
14 Jan 04 08/15/2000 5 75% DUE 08-15-2010

REG SEDOL 2619329

12 Jan 04 -120,000 00 136,084 06 -136,387 50 -323 44 000 000 2344 000
250ct 02 UNITED STATES TREAS NTS NT 2 5% -2,875,000 00 2,875,000 00 -2,874,918 55 8145 000 0.00 8145 000
26 Oct 0t DUE 09-30-2006 REG SEDOL

B8032D58

22 Oct 04 -2,875,000 00 2,875,000 00 2,874,918 55 8145 000 0.00 8145 000

Northern Trust

‘Generated by Northem Trust from revisvred periodic data on 10 May 05
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Page 98 of 566
¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Secunty Description Market
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
26 Oct 04 UNITED STATES TREAS NTS NT 2 5% -2,875,000 00 2,874,101 56 -2,874,918 55 -816 99 000 000 -816 99 000
27 Oct 04 DUE  09-30-2006 REG SEDOL
B032D58
25 Oct 04 -2,875,000 00 2,874,101 56 -2,874,918 55 -816 99 000 000 -816 99 Q Qg
22 Oct 04 UNITED STATES TREAS NTS NT 2 5% -2,875,000 00 2,875,000 00 -2,871,161 36 3,838 64 000 000 3,838 64 000
25 Oct 04 DUE 09-30-2006 REG SEDOL
B032D58
210ct 04 -2,875,000 00 2,875,000 00 -2,871,161 36 3,838 64 000 0600 3,838 64 000
03 Nov 04 UNITED STATES TREAS NTS NT 2 5% -3,380,000 00 3,375,775 00 -3,375,700 78 7422 000 000 74 22 [s04]
04 Nov 04 DUE 08-30-2006 REG SEDOL
B032D58
02 Nov 04 -3,380,000 00 3,375,775 00 -3,375,700 78 7422 0c0 000 74 22 000
29 Oct 04 UNITED STATES TREAS NTS NT 2 5% -3,500,000 00 3,497,812 50 -3,495,370 87 2,441 63 000 000 2,441 63 000
01 Nov 04 DUE 09-30-2006 REG SEDOL
B032D58
28 Oct 04 -3,500,000 00 3,497,812 50 -3,495,370 87 2,441 63 000 000 244163 000
02 Nov 04 UNITED STATES TREAS NTS NT 2 5% -3,500,000 00 3,495,625 00 -3,494,446 52 1,178 48 000 000 1,47848 Ligued
03 Nov 04 DUE 09-30-2006 REG SEDOL
B032D58
01 Nov 04 -3,500,000 00 3,495,625 00 -3,494,446 52 1,478 48 000 000 1,17848 [y
21 Oct 04 UNITED STATES TREAS NTS NT 2 5% -2,875,000 00 2,871,406 25 -2,874,912 51 -3,506 26 000 000 -3,506 26 000
22 Oct 04 DUE 09-30-2006 REG SEDOL

B0320D58

Northern Trust

*Generated by Northern Trust from reviewed penodic data on 10 May 05

<

CORE?>



AR3 Additional Checks Account number DDF02

01 Jan 04 - 31 Dec 04 - DD - BLACKROCK CORE

Page 99 of 566

¢ Recalized Gain/Loss Detail - Taxable

Reafized ga‘nfloss

Irade Date  secunty Descnption T Market ——— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

20 Oct 04 -2,875,000.00 2,871,406.25 -2,874,912.51 -3.508 26 000 0.00 -3,506.26 0.00
28 Oct )4 UNITED STATES TREAS NTS NT 2 5% -3.500,000.00 3,495,625 00 3,493,338 10 2,286 80 000 0.00 2.286.90 000
290ct M4 DUE 09-30-2006 REG SEDOL

B032D58

27 Oct 04 -3,500,000 00 3.485,625.00 -3,493,338 10 2,286 90 000 0.00 2.286 90 0.00
12 Nov 4 UNITED STATES TREAS NTS NT 2 5% -2,510,000 60 2,496,685 62 -2,505,678 36 901274 000 0.00 8.012.74 000
15 Nov M4 DUE  09-30-2006 REG SEDOL

B8032D58

03 Nov 04 -1,010,000 00 1,004,634 37 -1,008,715 89 -4,081 52 000 0.00 4,081 52 000

04 Nov 04 -1,500,000 00 1,492,031.25 1,496,862 47 4,931 22 000 0.00 493122 000
01 Nov 14 UNITED STATES TREAS NTS NT 2 5% -3,500,000 00 3,494,531.25 -3,497,723 04 -3,19179 000 0.00 -3,191.7% 0.00
02 Nov 114 DUE 09-30-2006 REG SEDOL

8032058

29 Oct 04 -3,500,000 00 3.494,531.25 3,497,723 04 -3,191.79 000 0.00 349179 000
04 Nov (14 UNITED STATES TREAS NTS NT 2 5% -870,000 00 868,368 75 -868,893 88 -525 13 000 000 52513 000
05 Nov (14 DUE  09-30-2006 REG SEDOL

B032058

03 Nov 04 870,000 00 868,368 75 -868.893 88 -525 13 000 0.00 52513 000
27 Oct 04 UNITED STATES TREAS NTS NT 2 5% -3.500,060 00 3,493,437 50 -3,497,998 69 4,561 19 000 000 456119 000
280ct 014 DUE 09-30-2006 REG SEDOL

B032D58

“Generated by Northem Trust from revigwed periodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable
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Page 100 of 566

Trade Date  Secunty Descnption Market Totai
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government bonds
United States

26 Ocl 04 -2,875,000 00 2,869,609 38 -2,874,024 08 4,414 70 000 000 4414 70 000

27 Oct 04 -625,000 00 623,828 12 -623,974 61 -146 49 000 000 -146 49 000
04 Nov 04 UNITED STATES TREAS NTS NT 2 5% -1,500,000 00 1,497,187 50 -1,498,092 90 -905 40 000 000 -905 40 000
05 Nov 04 DUE 09-30-2006 REG SEDOL

B032D58

03 Nov 04 -1,500,000 00 1,497,187 50 -1,498,092 90 -905 40 000 000 -905 40 400
03 Nov 04 UNITED STATES TREAS NTS NT 2 5% -120,000 00 119,873 44 -119,847 36 26 08 000 000 2608 000
04 Nov 04 DUE 09-30-2006 REG SEDOL

8032D58

02 Nov 04 -120,000 00 119,873 44 -119,847 36 2608 000 000 2608 Q00
19 Oct 04 UNITED STATES TREAS NTS NT 2 5% -2,875,000 00 2,873,203 12 -2,873,823 93 -620 81 000 000 620 81 260
20 Oct 04 DUE 09-30-2006 REG SEDOL

B032D58

15 Oct 04 -1,075,000 00 1,074,328 12 -1,075,000 00 -671 88 000 000 -67188 000

19 Oct 04 -1,800,000 00 1,798,875 00 -1,798,823 93 5107 000 000 5107 000
20 Oct 04 UNITED STATES TREAS NTS NT 2 5% -2,875,000 00 2,875,000 00 -2,872,750 75 2,249 25 000 000 2,249 25 00D
21 Oct 04 DUE 09-30-2006 REG SEDOL

B032DS8

19 Oct 04 -1,075,000 00 1,075,000 00 -1,074,297 63 70237 000 000 702 37 000

19 Oct 04 -1,800,000 00 1,800,000 00 -1,798,453 12 1,546 88 000 000 1,546 88 000
12 Nov 04 UNITED STATES TREAS NTS NT -345,000 00 346,590 23 -344,858 05 1,73218 000 000 1,732 18 [eReie}
16 Nov 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

Northern Trust

*Generated by Northemn Trust from reviewed penodic data on 10 May 05
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01 Jan 04 - 31 Dec 04

o Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 101 of 566

Reatized ga'nfoss

Tmde Date  gecunty Descnption Market
Settle Jale  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Tarm
Sales
Fixed income
Government bonds
United States

10 Nov 04 -345,000.00 346,590.23 -344,858 05 1,732.18 000 000 1,732.18 0.00
08 Sep 24 UNITED STATES TREAS NTS NT -200,000 00 199,544.24 -189,172.19 372.05 000 0.00 372.05 0.00
14 Sep M 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

03 Sep 04 -200,000 G0 199,544.24 -199,172 19 37205 000 000 37205 000
13 Oct 14 UNITED STATES TREAS NTS NT -55,000 00 55,790 62 -55.648 10 142 62 000 0.00 142 52 0.00
14 Oct V4 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

12 0ct 04 -55,000 00 55,790 62 -55,648 10 142 52 000 000 14252 000
05 Oct (14 UNITED STATES TREAS NTS NT -765,000.00 769,781.25 769,557 68 22357 000 0.00 22357 000
06 Oct (14 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

04 Oct 04 -65,000 00 65,406 25 65,243 75 162 50 000 0.00 162.50 000

04 Oct 04 -680,000 00 684,250 060 -684,185 81 64 19 000 0.00 64 19 000

05 Oct 04 -20,000 60 20,125 00 -20,128 12 -312 000 0.00 -3 12 0.00
28 0ct (4 UNITED STATES TREAS NTS NT 80,000 00 81,150 00 81,043 03 108 97 000 0.00 106.97 000
290ct (4 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

27 Oct 04 -80,000 00 81,150 00 81,043 03 106 97 000 000 106.97 000
26 Oct (4 UNITED STATES TREAS NTS NT -220,000 00 224,606.25 -225,001 22 -394 97 000 0.00 -394 97 0.00
27 Oci (4 4 25% DUE 08-15-2014 REG SEDOL

B802GYQ9

Northern Trust

*Generated by Northen Trust from reviewed periodic data on 10 May 05

Sk 3K



DO - BLACKROCK CORE, -

AR3 Additional Checks St L ey : Accoutt bt DDFQ

01 Jan 04 - 31 Dec 04 C W Lt

Page 102 of 566

¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  Secunty Description Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

25 Oct 04 -220,000 00 224,606 25 -225,001 22 -394 97 000 000 -384 97 [¢Xs.¢}
05 Oct 04 UNITED STATES TREAS NTS NT -20,000 00 20,114 86 -20,118 75 -389 000 000 -389 000
08 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

05 Oct 04 -20,000 00 20,114 86 -20,118 75 -389 000 000 -388 000
05 Nov 04 UNITED STATES TREAS NTS NT -165,000 00 165,760 55 -167,336 72 -1,576 17 000 000 -1,576 17 000
09 Nov 04 4 25% DUE 08-15-2014 REG SEDOL

B802GYQ9

04 Nov 04 -15,000 00 15,069 14 -15,220 31 -151 17 000 000 45117 000

04 Nov 04 -65,000 00 65,299 61 -65,903 91 -604 30 000 000 -6D4 30 [ 0]

04 Nov 04 -20,000 00 20,092 19 -20,278 12 -185 93 000 000 -18593 000

04 Nov 04 -65,000 00 65,299 61 -65,934 38 -634 77 000 000 63477 000
21 Oct 04 UNITED STATES TREAS NTS NT -120,000 00 122,700 00 -122,576 04 123 96 000 000 12396 000
22 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

20 Oct 04 -120,000 00 122,700 00 -122,576 04 123 96 000 000 12396 ¢oo
30 Sep 04 UNITED STATES TREAS NTS NT -185,000 00 186,618 75 -188,360 93 -1,742 18 000 000 -1742 18 ¢ oG
01 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

27 Sep 04 -170,000 00 171,487 50 -173,028 12 -1,540 62 000 000 -1,540 62 goe

28 Sep 04 -15,000 00 15,131 25 -15,332 81 -201 56 000 000 201 96 000

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable

Account murder DDIFUZ

DD - BLACKROCK CORE

Page 103 of 566

Realized gain/loss

IradeDate  security Descnption Market Total
Settle Date  Acquisttion Date Shares/Par Proceeds Cost Short Tem Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
20 Oct 04 UNITED STATES TREAS NTS NT -45,000 00 45,949 22 -45,713 50 23563 000 000 23563 000
25 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ8

18 Oct 04 -45,000 00 45,049 22 -45,713 59 23563 000 000 23563 000
26 Aug 04 UNITED STATES TREAS NTS NT -500,000 00 500,000 00 -501,275 39 -1,275 39 000 000 -1,275 39 000
27 Aug 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

18 Aug 04 -500,000 00 500,000 00 -501,275 39 -1,275 39 000 000 -1,275 39 000
22 Oct 04 UNITED STATES TREAS NTS NT -220,000 00 224,881 25 -224,414 20 467 05 000 000 467 05 000
250ct 04 425%DUE 08-15-2014 REG SEDOL

BO2GYQ9

21 Oct 04 -220,000 00 224,881 25 -224,414 20 467 05 000 000 467 05 000
08 Sep 04 UNITED STATES TREAS NTS NT -95,000 00 95,089 06 -95,000 00 89 06 000 000 89 06 000
09 Sep 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

07 Sep 04 -95,000 00 95,089 06 -85,000 00 89 06 000 000 89 06 000
08 Sep 04 UNITED STATES TREAS NTS NT -295,000 00 204,539 068 -264,802 34 -263 28 000 000 -263 28 000
09 Sep 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

08 Sep 04 -95,000 00 94,851 56 -95,000 00 -148 44 000 000 -148 44 000

08 Sep 04 -50,000 00 49,921 87 -50,000 00 -7813 000 000 -7813 000

08 Sep 04 -115,000 00 114,820 31 -114,802 34 1797 000 000 17 97 000

08 Sep 04 -35,000 00 34,845 32 -35,000 00 -54 68 000 000 -54 68 000

Northern Trust

“Generated by Northem Trust from reviewed periodic data on 10 May 05
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Realized gainfloss

ARG i DO
DB - BLACKROCK CORE

Page 104 of 566

ImdeDate  Secyrity Description Market Total
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
27 Sep 04 UNITED STATES TREAS NTS NT -390,000 00 397,800 00 -397,770 51 2049 000 000 2049 000
28 Sep 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

27 Sep 04 -390,000 00 397,800 00 -397,770 51 2949 000 000 2949 000
08 Oct 04 UNITED STATES TREAS NTS NT -55,000 00 5551562 -54,995 47 520 15 000 000 520 15 000
12 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

07 Oct 04 -55,000 00 55,515 62 -54,995 47 520 15 000 000 52015 000
14 Oct 04 UNITED STATES TREAS NTS NT -55,000 00 56,031 25 -55,785 76 24549 000 000 24549 000
15 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

13 Oct 04 -55,000 00 58,031 256 -55,78576 245 49 000 000 24549 000
31 Aug 04 UNITED STATES TREAS NTS NT -185,000 00 188,134 57 -185,701 56 43301 000 000 43301 000
01 Sep 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQS

27 Aug 04 -160,000.00 160,981 25 -160,600 00 38125 000 0.00 38125 000

27 Aug 04 -25,000 00 25,153 32 -25,101 56 5176 000 000 5176 000
01 Oct 04 UNITED STATES TREAS NTS NT -190,000 00 190,927 73 -191,853 47 92574 000 000 92574 000
04 Oct 04 425% DUE 08-15-2014 REG SEDOL

BO2GYQ8

30 Sep 04 -190,000 00 190,927 73 -191,853 47 93674 000 000 -92574 000

Northern Trust

*Generated by Northem Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 105 of 566

Reatized gainitoss

Irade Date  gecunty Descnplion Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
29 Sep 04 UNITED STATES TREAS NTS NT -70,000 00 70,854 06 -71,378 13 -514 07 000 0.00 514 07 000
30 Sep 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

27 Sep 04 -70,000 00 70,864 06 -71,37813 -514 07 000 0.00 -514 07 000
27 Oct )4 UNITED STATES TREAS NTS NT -220,000 00 222 887 50 -224,587 45 -1,699 85 000 0.00 -1,699 95 000
28 Oct 114 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

26 Oct 04 -220,000 00 222,887 50 -224,587 45 -1,699 95 000 0.00 1,699 95 000
18 Oct (4 UNITED STATES TREAS NTS NT -55,000 00 55,876 56 -55,854 66 2180 000 0.00 2190 000
19 Oct (4 4 25% DUE 08-15-2014 REG SEDOL

B02GYQY

15 Oct 04 -55,000 00 55,876 S6 -55,854 66 2190 000 000 2190 0.00
12 Oct 04 UNITED STATES TREAS NTS NT -55,000 00 55,653 12 -55,51024 14288 000 000 142.88 000
13 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

08 Oct 04 -55,000 00 55,653 12 -55,510.24 142 88 000 0.00 14288 000
30 Sep (4 UNITED STATES TREAS NTS NT -150,000 00 151,300 78 -152,784 38 -1,483 60 000 000 -1,483 60 000
010ct01 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

27 Sep 04 -90,000 00 90,780 47 91,603 13 -822 68 000 0.00 822.66 000

27 Sep 04 -60,000 00 60,520 31 -61,181.25 -660 94 000 0.00 -660 94 000

Northern Trust

‘Generated by Northem Trust from reviewed penodic data on 10 May 05
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Page 106 of 566

Realized gain/loss

Trade Date  Secunity Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Temm Long Term
Sales
Fixed income
Government bonds
United States
16 Sep 04 UNITED STATES TREAS NTS NT -475,000 00 481,976 56 477,901 56 4,075 00 000 000 4,075 00 G 00
17 Sep 04 4 25% DUE 08-15-2014 REG SEDOL
B02GYQ9
08 Sep 04 -85,000 00 86,248 44 -84,853 91 1,394 53 000 000 1,394 53 ooo
14 Sep 04 -40,000 00 40,587 50 -40,337 50 250 00 000 000 250 00 gg¢
14 Sep 04 -90,000 00 91,321 87 -90,703 12 618 75 000 000 618 75 000
14 Sep 04 -105,000 00 106,542 19 -105,803 91 738 28 000 000 73828 000
14 Sep 04 -50,000 00 50,734 37 -50,382 81 351 56 000 000 35t 56 808
15 Sep 04 -105,000 00 106,542 19 -105,820 31 72188 000 000 721 84 G 00
29 Oct 04 UNITED STATES TREAS NTS NT -80,000 00 81,425 00 -81,130 81 294 19 000 000 294 19 a4ao
01 Nov 04 4 25% DUE 08-15-2014 REG SEDOL
B02GYQ9
28 Oct 04 -80,000 00 81,425 00 -81,130 81 294 19 000 000 294 19 000
03 Sep 04 UNITED STATES TREAS NTS NT -2,660,000 00 2,650,856 25 -2,666,436 71 -15,580 46 000 000 -15,580 48 000
07 Sep 04 4 25% DUE  08-15-2014 REG SEDOL
B02GYQ9
01 Sep 04 -875,000 00 871,992 19 -882,382 81 -10,390 62 000 000 -10,390 62 000
02 Sep 04 -175,000 00 174,398 44 -176,093 75 -1,695 31 000 000 -1.685 3t 200
03 Sep 04 -950,000 00 946,734 37 -950,074 22 -3,339 85 000 000 -3,339 85 000
03 Sep 04 -110,000 00 109,621 88 -109,690 62 -68 74 000 000 B8 74 000
03 Sep 04 -550,000 00 548,109 37 -548,195 31 -8594 000 000 -85 54 Q00
01 Nov 04 UNITED STATES TREAS NTS NT -80,000 00 81,025 00 -81,418 38 -393 38 000 000 -383 38 000
02 Nov 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

Northern Trust

*Generated by Northen Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks Account number DDF02

01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE

Page 107 of 566

o Realized Gain/Loss Detail - Taxable

Reafized gainfloss

ImdeDale  gecunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

29 0ct 04 -80,000 00 81,025 00 -81,418 38 -393 38 000 0.00 -393.38 0.00
18 Aug 34 UNITED STATES TREAS NTS NT -35,000 00 35,251.56 -34,943 30 308.26 000 0.00 308.26 000
19 Aug M4 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

12 Aug 04 -35,000 00 35,251 58 -34.843 30 308 26 000 000 308.26 000
30 Sep M4 UNITED STATES TREAS NTS NT -385,000 00 388,850 G0 -393,542 19 469219 000 0.00 4,692.19 000
010ct(4 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

28 Sep 04 -385,000 00 388,850 00 393,542 19 4,692 19 000 000 -4,692.19 000
15 Nov (4 UNITED STATES TREAS NTS NT 410,000 00 411,601 56 -409,831 31 1,770 25 000 0.00 1.770.25 0.00
16 Nov (14 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

10 Nov 04 -410,000 00 411,601 56 -409,831 31 1,770 25 000 0.00 1,77025 000
07 Oct 0t UNITED STATES TREAS NTS NT -55,000 00 55,017 19 55,083 59 -66 40 000 0.00 -66.40 0.00
08 Oct 01 4 25% DUE 08-15-2014 REG SEDOL

BO2GYQ9

06 Oct 04 -30,000 0O 30,009 38 -30,056.25 46 87 000 000 -46 87 000

07 Oct 04 -25,000 00 25,007 81 -25,027 34 1953 000 0.00 -1953 0.00
26 Aug 0} UNITED STATES TREAS NTS NT -485,000 00 486,183 55 -486,192 65 090 000 0.00 0.90 000
30 Aug 01 4 25% DUE 08-15-2014 REG SEDOL

B02GYQS

19 Aug 04 440,000 00 441,082 81 441,122 34 -39 53 000 000 -39 53 000

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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Page 108 of 566
¢ Realized Gain/Loss Detail - Taxable
Reahzed gain/loss
Trade Date  security Description Market Tolal
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Ltong Term
Sales
Fixed income
Government bonds
United States
19 Aug 04 -45,000 00 45,110 74 -45,070 31 4043 000 000 40 43 oo0
04 Nov 04 UNITED STATES TREAS NTS NT -405,000 00 410,821 88 -410,948 44 -126 56 000 000 -126 56 000
05 Nov 04 4 25% DUE 08-15-2014 REG SEDOL
B02GYQ9
04 Nov 04 405,000 00 410,821 88 410,948 44 -126 56 000 000 -128 56 00D
07 Sep 04 UNITED STATES TREAS NTS NT -2,460,000 00 2,455,579 69 -2,449,817 91 576178 000 000 576178 000
14 Sep 04 4 25% DUE 08-15-2014 REG SEDOL
B02GYQ9
03 Sep 04 -2,460,000 00 2,455,579 69 -2,449.817 91 5,761 78 000 000 576178 300
18 Aug 04 UNITED STATES TREAS NTS NT -205,000 00 206,461 32 -204,667 90 1,793 42 000 000 1,793 42 ixe 4
19 Aug 04 4 25% DUE 08-15-2014 REG SEDOL
B02GYQ9
12 Aug 04 -205,000 00 206,461 32 -204,667 90 1,793 42 000 000 1,793 42 D 0D
25 Oct 04 UNITED STATES TREAS NTS NT -220,000 00 22501875 -224,863 08 155 67 000 000 15567 go0
26 Oct 04 4 25% DUE 08-15-2014 REG SEDOL
B02GYQ9
22 Oct 04 -220,000 00 225,018 75 -224,863 08 155 67 000 000 155 87 000
19 Aug 04 UNITED STATES TREAS NTS NT -1,450,000 00 1,454,531 25 -1,449,005 64 5,435 61 000 000 543561 aag
20 Aug 04 4 25% DUE  08-15-2014 REG SEDOL
B02GYQ9
12 Aug 04 -985,000 00 988,078 13 -983,404 30 4,673 83 000 000 487383 000
16 Aug 04 -160,000 00 160,500 00 -160,150 00 350 00 000 000 35000 000

Northern Trust

*Generated by Northern Trust from reviewed penadic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

& Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 109 of 566

Reatized ga‘nftoss

Imade Date  secunty Descnption Market — Total
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Term tong Term Transtation Short Temm Long Tem
Sales
Fixed income
Government bonds
United States

18 Aug 04 -75,000 00 75,234.37 -75,164 08 7031 0.00 0.00 70 34 000

18 Aug 04 -135,000 00 135,421.88 -135,168.75 253.13 0.00 0.00 25313 000

18 Aug 04 -50,000.00 50,158.25 -50,093 75 62.50 000 000 62.50 000

19 Aug 04 -45,000 00 45,140.62 -45,114.78 2584 000 0.00 25584 000
010ct 01 UNITED STATES TREAS NTS NT -680,000 00 683,400 00 -684,478 80 -1,078 80 000 0.00 -1,078 80 0.00
04 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

30 Sep 04 -195,000 00 195,975 00 -196,902 24 -927 24 000 0.00 92724 0.00

01 Oct 04 -485,000 00 487,425.00 487,576 56 -151 56 000 000 -151 56 000
26 Aug (4 UNITED STATES TREAS NTS NT 465,000 00 464,927 34 -466,186 11 -1,258 77 000 0.00 1.258 77 0.00
27 Aug (4 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

19 Aug 04 -485,000 00 464,927 34 466,186 11 -1,258 77 000 0.00 -1,258 17 000
270ct 01 UNITED STATES TREAS NTS NT -140,000 00 141,826 56 -141,825 31 1.25 000 0.00 125 000
290ct 014 4 25% DUE 08-15-2014 REG SEDOL

802GYQ9

27 Oct 04 -140,000 GO0 141,826.56 -141,825 31 125 000 0.00 1.25 000
02 Nov (4 UNITED STATES TREAS NTS NT -80,000 00 81,037 50 81,018 49 1901 000 0.00 1901 000
03 Nov (4 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

01 Nov 04 -80,000 00 81,037 50 -81,01849 1901 000 0.00 1901 000

Northern Trust

‘Generated by Northem Trust from reviewed periodic data on 10 May 05
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Page 110 of 566

¢ Realized Gain/Loss Detail - Taxable

Realized gainfloss

Trade Date  gecurty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

05 Nov 04 UNITED STATES TREAS NTS NT -265,000 00 266,490 62 -266,468 99 2163 000 000 2183 000
08 Nov 04 4 25% DUE 08-15-2014 REG SEDOL

B802GYQ9

05 Nov 04 -265,000 00 266,490 62 -266,468 99 2163 000 000 2163 000
10 Nov 04 UNITED STATES TREAS NTS NT -755,000 00 755,000 00 -756,038 29 -1,038 29 000 000 -1.038 29 i3ey]
12 Nov 04 4 25% DUE  08-15-2014 REG SEDOL

B02GYQ9

05 Nov 04 -185,000 00 185,000 00 -185,809 38 -809 38 000 000 -809 38 000

09 Nov 04 -70,000 00 70,000 00 -70,185 94 -185 94 000 000 -185 94 000

10 Nov 04 -85,000 00 85,000 00 -85,000 00 000 000 000 000 000

10 Nov 04 -165,000 00 165,000 00 -164,948 44 5156 000 000 5156 000

10 Nov 04 -15,000 00 15,000 00 -15,000 00 000 000 000 000 000

10 Nov 04 -100,000 00 100,000 00 -100,031 25 -3125 000 000 -3125 cao

10 Nov 04 -135,000 00 135,000 00 -135,063 28 -6328 000 000 €328 @00
20 Oct 04 UNITED STATES TREAS NTS NT -445,000 00 454,595 31 454,591 02 429 000 000 423 800
21 0Oct 04 4 25% DUE  08-15-2014 REG SEDOL

B02GYQ9

20 Oct 04 -45,000 00 45,970 31 -45,966 02 429 000 000 423 000

20 Oct 04 -400,000 00 408,625 00 -408,625 00 000 000 000 aQ0 [
21 Oct 04 UNITED STATES TREAS NTS NT -410,000 00 419,160 94 -419,037 33 123 61 000 000 12361 000
22 Oct 04 4 25% DUE 08-15-2014 REG SEDOL

B02GYQ9

20 Oct 04 -280,000 00 286,256 25 -286,010 77 245 48 000 000 24543 000

21 Oct 04 -130,000 00 132,904 69 -133,026 56 -12187 000 000 -12187 000

Northern Trust “Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 84 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Reahzed gain/loss

Aovount number DEESE
DO - BLACKROCK CONE

Page 111 of 566

TmdeDale  Secyrity Descnotion T Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
210ct 04 UNITED STATES TREAS NTS NT -265,000 00 270,382 81 -271,024 79 641 98 000 000 -641 98 000
22 Oct 04 425% DUE  08-15-2014 REG SEDOL

BO2GYQ9

21 Oct 04 45,000 00 45,914 06 -45,902 91 1115 000 000 1115 000

21 0ct 04 -50,000 00 51,015 63 -51,164 08 -148 43 000 000 -148 43 000

210ct 04 -170,000 00 173,453 12 -173,957 82 -504 70 0.00 000 -504 70 000
20 Oct 04 UNITED STATES TREAS NTS NT -10,000 00 10,209 38 -10,158 58 50 80 000 000 50 80 000
210ct 04 425% DUE 08-15-2014 REG SEDOL

BO2GYQE

18 Oct 04 -10,000 00 10,209 38 -10,158 58 50 80 000 000 50 80 000
15 Oct 04 UNITED STATES TREAS NTS NT -55,000 00 55,859 38 -56,017 37 -157 99 000 000 -157 99 000
18 Oct 04 425% DUE  08-15-2014 REG SEDOL

BO2GYQ9

14 Oct 04 -55,000 00 55,850 38 56,017 37 -157 88 000 000 -157 99 000
04 Oct 04 UNITED STATES TREAS NTS NT -745,000 00 749,656 25 748,744 11 91214 000 000 912 14 000
05 Oct 04 425% DUE  06-15-2014 REG SEDOL

B02GYQ9

010ct 04 680,000 00 684,250 00 883,344 00 906 00 000 000 906 00 000

04 Oct 04 -65,000 00 85,406 25 -86,400 11 614 0.00 000 614 000
06 Dec 04 UNITED STATES TREAS NTS NT -15,000 00 15,016 41 -14,979 91 3650 000 000 36 50 000
07 Dec 04 425% DUE  11-15-2014 REG SEDOL

B03ZBB9

03 Dec 04 -15,000 00 15,016 41 -14,979 91 3650 000 000 36 50 000

N ,

Northern Trust Generated by Northern Trust from reviewed penodic data on 10 May 05
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AR3 Additional Checks

01 Jan 84 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Aooount mirwder DDFO2
DO - BLACKROCK CORE

Page 112 of 566

Realized ganfioss

TradeDate  gecyrty Descnption Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
30 Dec 04 UNITED STATES TREAS NTS NT -290,000 00 289,139 06 -289,81370 574 64 000 000 67464 000
04 Jan 05 425% DUE  11-15-2014 REG SEDOL

B8032BB9

21 Dec 04 -30,000 00 29,910 94 -30,175 21 -264 27 000 000 -264 27 000

30 Dec 04 -260,000 00 259,228 12 259,838 49 -410 37 000 000 41037 000
03 Dec 04 UNITED STATES TREAS NTS NT -15,000 00 14,981 25 -14,817 74 163 51 000 000 163 51 000
06 Dec 04 425% DUE 11-15-2014 REG SEDOL

B8032BB9

02 Dec 04 -15,000 00 14,981 25 -14,817 74 163 51 000 000 163 51 000
15 Dec 04 UNITED STATES TREAS NTS NT -30,000 00 30,431 25 -30,298 00 13325 000 000 13325 000
16 Dec 04 425% DUE  11-15-2014 REG SEDOL

B03ZBBY

14 Dec 04 -30,000 00 30,431 25 -30,298 00 13325 000 000 13325 000
17 Dec 04 UNITED STATES TREAS NTS NT -30,000 00 30,093 75 -30,429 26 -335 51 000 000 -335 51 000
20 Dec 04 425% DUE  11-15-2014 REG SEDOL

B03Z8BY

15 Dec 04 -30,000 00 30,093 75 -30,429 26 -335 51 000 000 -335 51 000
30 Nov 04 UNITED STATES TREAS NTS NT -1,310,000 00 1,301,403 12 -1,305,106 26 -3,703 14 000 000 -3,703 14 000
01 Dec 04 4 25% DUE  11-15-2014 REG SEDOL

B03ZBB9

29 Nov 04 -250,000 00 248,359 37 -248,359 38 -001 000 000 001 000

29 Nov 04 -50,000 00 49,671 88 -49,734 38 8250 000 000 -2 50 000

Northern Trust

*Generated by Northemn Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 113 of 566

Reafized ga’nftoss
Trade{iate  secunty Descaption Market —— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Salex
Fixed income
Gover nment bonds
United States
29 Nov 4 -45,000.00 44,704.68 -44,767 97 £3.29 000 0.00 -63.29 000
29 Nov 04 -130,000 00 129,146.88 -129,898 44 -751 58 000 000 -151.56 000
29 Nov 04 -135,000 00 134,114 06 -134,788 08 -875 00 000 0.00 67500 000
29 Nov 04 -130,000 00 129,146.88 -129,532.81 -385.93 000 0.00 -385 93 000
29 Nov 04 -235,600 0O 233,457 81 -233,898 44 -440 63 000 000 -440 63 000
29 Nov 04 -130,000 00 129,148 87 -130,182.81 -1,035 94 000 0.00 103594 000
29 Nov 04 -205,000 00 203,654.69 -203,942.97 -288.28 000 0.00 -288.28 000
13 Dec 01 UNITED STATES TREAS NTS NT -30,000 00 30,243 75 -30,231 57 1218 000 000 12.18 0.00
14 Dec 0% 425% DUE  11-15-2014 REG SEDOL
8032BB9
10 Dec 04 -30,000 00 30,243 75 -30,231 57 1218 000 0.00 12 18 000
21 Dec 0% UNITED STATES TREAS NTS NT -30,000 00 30,187 50 -30,091 70 95 80 000 0.00 95 80 000
22 Dec 0} 4 25% DUE 11-15-2014 REG SEDOL
B03ZBB9
17 Dec 04 -30,000 00 30,187.50 -30,091 70 9580 000 000 95 80 0.00
01 Dec 0! UNITED STATES TREAS NTS NT -1,550,000 00 1,535,953.12 -1,539,087 60 -3.133 88 000 0.00 3,13388 000
02 Dec 0! 4 25% DUE  11-15-2014 REG SEDOL
803z889
30 Nov 04 -1,310,000 00 1,298,128 12 -1,301,285 54 -3,157 42 000 0.00 3.157 42 000
01 Dec 04 -240,000.00 237,825.00 -237,801 48 2354 000 0.00 2354 0.00
14 Dec 04 UNITED STATES TREAS NTS NT -30,000 00 30,300 00 -30,240 99 5901 000 0.00 580 000
15 Dec O+ 425% DUE 11-15-2014 REG SEDOL

B03ZBB9

Northern Trust
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Realized gainfioss

Account number DDF02

S

Page 114 of 566

Trade Date Secunty Descnption Market TJotal
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government bonds
United States

13 Dec 04 -30,000 00 30,300 00 -30,240 99 5901 000 000 59 01 000
30 Dec 04 UNITED STATES TREAS NTS NT -230,000 00 229,568 75 -229,680 21 -111 46 000 000 -111 46 000
04 Jan 05 425% DUE 11-15-2014 REG SEDOL

B03ZBBY

30 Dec 04 -230,000 00 229,568 75 -229,680 21 -111 46 000 000 -111 46 000
02 Dec 04 UNITED STATES TREAS NTS NT -1,550,000 00 1,631,593 75 -1,535,637 11 -4,043 36 000 000 4043 38 000
03 Dec 04 4 25% DUE 11-15-2014 REG SEDOL

B03ZBB9

01 Dec 04 -1,310,000 00 1,294,443 75 -1,297,999 61 -3,555 86 000 000 -3,555 88 aas

01 Dec 04 -240,000 00 237,150 00 -237,637 50 -487 50 000 000 -487 50 000
10 Dec 04 UNITED STATES TREAS NTS NT -30,000 00 30,234 37 -30,285 94 -51 57 000 000 -5t 57 000
13 Dec 04 425% DUE 11-15-2014 REG SEDOL

B032BB9

10 Dec 04 -30,000 00 30,234 37 -30,285 94 -51567 000 000 -51 57 000
03 Dec 04 UNITED STATES TREAS NTS NT -245,000 00 244,540 62 -242,023 13 2,517 49 000 000 251748 0 o0
06 Dec 04 4 25% DUE  11-15-2014 REG SEDOL

B03ZBB9

02 Dec 04 -245,000 00 244,540 62 -242,023 13 2,517 49 000 000 2,517 49 000
03 Dec 04 UNITED STATES TREAS NTS NT -1,290,000 00 1,287,782 81 -1,274,325 90 13,456 91 000 000 13,456 91 000
06 Dec 04 4 25% DUE 11-15-2014 REG SEDOL

B03ZBBSY

02 Dec 04 -1,290,000 00 1,287,782 81 -1,274,325 90 13,456 91 000 000 13,456 81 8908
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¢ Rcalized Gain/Loss Detail - Taxable

Reafized gainfloss

TadeDale  secunty Descnption Market —— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Temn Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
Unlted States
29 Mar 1 US TREAS BDS 10 375 DUE -800,000 00 1,020,843.75 -1,022,125 00 -1,28125 000 0.00 -1,281.25 0.00
30 Mar ¥4 11-15-2012/11-15-2007 REG SEDOL

2923688

12 Dec 03 -800,000 00 1,020,843 75 -1,022,125 00 41,281 25 000 0.00 -128125 000
09 Feb 114 US TREAS BDS 12 15/8/2013 -550,000 00 760,460 94 -761,621 09 -1,160 15 000 0.00 1,160 15 000
10 Feb (¥4 USD1000 12

DUED8-15-2013/08-15-2008 REG

SEDOL 2921808

12 Dec 03 -550,000 00 760,460 94 -761,621 09 -1,160 15 000 000 -1,160 15 000
05 Nov G4 US TREAS BDS 12 15/8/2013 -400,000 00 523,250 00 -531,750 00 -8,500 00 000 000 -8.500 00 000
08 Nov 0% USD1000 12

DUEO8 15-2013/08-15-2008 REG

SEDOL 2921808

13 Aug 04 400,000 00 523.250 60 -531,750 00 -8,500 00 000 000 8,500 00 000
03 Feb 0+ US TREAS BDS 12 15/8/2013 -275,000 00 379,478 52 -380,810 55 -1,33203 000 0.00 -1,332.03 000
04 Feb 0« USD1000 12

DUE08-15-2013/08-15-2008 REG

SEDOL 2921808

12 Dec 03 -275,000 00 379.478 52 -380,810 55 -1,332.03 000 0.00 -1.33203 000
29 Mar 04 US TREAS BDS 12 15/8/2013 -420,000 00 581,113 68 -581,601 57 -487 89 000 600 -487.89 000
30 Mar 04 USD1000 12

DUE08-15-2013/08-15-2008 REG

SEDOL 2921808

12 Dec 03 -420,000 00 581,113 68 -581.601 57 -487 89 000 0.00 487 89 000

‘Generated by Northem Trust from reviewed penodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Secunty Description Market Totat
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
29 Mar 04 US TREAS BDS 12 15/8/2013 -45,000 00 62,254 69 -62,314 45 -5976 000 000 59768 400
30 Mar 04 uSD1000 12

DUE08-15-2013/08-15-2008 REG

SEDOL 2921808

12 Dec 03 -45,000 00 62,254 69 -62,314 45 -5976 000 000 5876 000
24 Mar 04 US TREAS BDS 12 15/8/2013 -310,000 00 432,401 56 429,277 34 3,124 22 000 000 3,124 22 8080
25 Mar 04 usD1000 12

DUE08-15-2013/08-15-2008 REG

SEDOL 2921808

12 Dec 03 -310,000 00 432,401 56 -429,277 34 3,124 22 000 000 3,124 22 090
05 Nov 04 US TREAS BDS 5 375 DUE 02-15-2031 -545,000 00 582,809 38 -588,795 41 -5,986 03 000 000 -5,986 03 000
08 Nov 04 BEO SEDOL 2724610

03 Nov 04 -520,000 00 556,075 00 -562,037 60 -5,962 60 000 000 -5,962 60 aaa

05 Nov 04 -25,000 00 26,734 38 -26,757 81 -2343 000 000 -23 43 aaa
08 Dec 04 US TREAS BDS 5 375 DUE 02-15-2031 -15,000 00 16,190 62 -15,792 00 398 62 000 000 398 62 000
09 Dec 04 BEO SEDOL 2724610

30 Nov 04 -15,000 00 16,190 62 -15,792 00 398 62 000 000 398 62 000
26 Apr 04 US TREAS BDS 5 375 DUE 02-15-2031 -125,000 00 127,695 31 -129,198 44 -1,503 13 000 0600 -1,603 13 aog
27 Apr 04 BEO SEDOL 2724610

13 Apr 04 -70,000 00 71,509 37 -72,668 75 -1,159 38 000 000 -1,158 38 000

16 Apr 04 -55,000 00 56,185 94 -56,529 69 -34375 000 000 -34375 000

Northern Trust
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o Realized Gain/Loss Detail - Taxable

Reafized ga'nfioss

IadeDate  Secunty Descnption — Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
20 Jan M4 US TREAS BDS 5 375 DUE 02-15-2031 -750,000.00 803,554 69 -786,171 87 7.382.82 0.00 0.00 738282 000
21 Jan )4 BEQ SEDOL 2724810

09 Jan 04 -750,000 00 803,554.69 -788,171.87 7.382 82 000 000 7.382 82 0.00
02 Nov M US TREAS BDS 5 375 DUE 02-15-2031 -140,000 00 151,025 00 -150,414 46 610 54 000 0.00 610.54 000
03 Nov 4 BEO SEDOL 2724610

29 Sep 04 -140,000 00 151,025 00 -150,414 46 81054 000 000 610 54 0.00
03 Aug (4 US TREAS BDS 5 375 DUE 02-15-2031 -25,000 00 25,757 81 -25,554 69 203 12 000 0.00 208.12 0.00
04 Aug (4 BEO SEDOL 2724610

15 Jul 04 -25,000 00 25,757 81 -25,554 69 20312 000 0.00 20312 0.00
22 Nov 04 US TREAS BDS 5 375 DUE 02-15-2031 -570,000 00 614,709 38 609,454 40 5,254 98 000 000 5,254 S8 0.00
23 Nov 04 BEO SEDOL 2724610

05 Nov 04 -65,000 00 70,088 44 £9.468 75 629 69 000 0.00 629 69 0.00

05 Nov 04 -505,000.00 544,610.94 -539,985 65 4,62529 000 0.00 4,625.29 000
14 Apr 04 US TREAS BDS 5 375 DUE 02-15-2031 -825,000 00 846,011 72 876,784 58 -30,772.86 000 0.00 30,772 86 000
15 Apr 04 BEO SEDOL 2724610

12 Jan 04 -375,000 00 384,550 78 -397.617 18 -13,066 41 000 0.00 -13,068 41 000

13 Jan 04 -275,000 00 282,003 91 -291,145 51 -9,141 60 000 0.00 9,141 60 000

15 Jan 04 -110,000 00 112,801 56 -118,146 88 -5,345 32 000 000 -5,345.32 000

15 Jan 04 -65,000 00 66,655.47 69,875 00 -3,21953 000 000 3.21953 000
14 Sep 04 US TREAS BDS 5 375 DUE 02-15-2031 -585,000 00 621,196 88 612,290 62 8,906 26 000 0.00 8.906.26 000
15 Sep 04 BEO SEDOL 2724610

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  gecurity Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

24 Aug 04 -425,000 00 451,296 88 -443,809 38 7,487 50 000 000 7.487 50 000

08 Sep 04 -70,000 00 74,33125 -73,653 12 67813 000 000 678 13 000

08 Sep 04 -70,000 00 74,331 25 -73,653 12 678 13 000 000 67813 Q00

13 Sep 04 -20,000 00 21,237 50 -21,17500 62 50 000 000 62 50 000
25 Feb 04 US TREAS BDS 5 375 DUE 02-15-2031 -25,000 00 26,812 50 -26,539 06 27344 000 000 273 44 000
26 Feb 04 BEO SEDOL 2724610

09 Jan 04 -25,000 00 26,812 50 -26,539 06 27344 000 000 27344 000
18 Aug 04 US TREAS BDS 5 375 DUE 02-15-2031 -1,700,000 00 1,785,000 00 -1,788,126 55 -3,126 55 000 000 -3,126 55 8300
19 Aug 04 BEO SEDOL 2724610

13 Aug 04 -150,000 00 157,500 00 -157,737 30 -237 30 000 000 -237 30 000

13 Aug 04 -1,645,000 00 1,622,250 00 -1,625,142 38 -2,892 38 000 000 -2,892 38 000

16 Aug 04 -5,000 00 5,250 00 -5,246 87 313 000 000 313 000
30 Nov 04 US TREAS BDS 5 375 DUE 02-15-2031 -500,000 GO 526,718 75 -539,173 81 -12,455 06 000 000 -12,455 06 000
01 Dec 04 BEO SEDOL 2724610

22 Nov 04 -500,000 00 526,718 75 -539,173 81 -12,455 06 000 000 -12,455 06 000
06 Aug 04 US TREAS BDS 5 375 DUE 02-15-2031 -20,000 00 20,968 75 -20,443 75 525 00 000 000 525 0¢ 000
09 Aug 04 BEO SEDOL 2724610

15 Jul 04 -20,000 00 20,968 75 -20,44375 525 00 000 000 525 00 000
08 Sep 04 US TREAS BDS 5 375 DUE 02-15-2031 -430,000 00 450,710 55 -449,030 66 1,679 89 000 000 1,679 89 000
09 Sep 04 BEO SEDOL 2724610

Northern Trust *Generated by Northem Trust from reviewed penadic data on 10 May 05
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Account number DDF02
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Page 119 of 566

Reafized ga‘nlloss

IraduDate  secunty Descnption Market —— Total
Seftic Date  Acquisition Date Shares/Par Proceeds Cost Short Temm Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

24 Aug 04 -430,000 00 450,710.55 -449,030 66 1,679 88 0.00 0.00 1,679.869 0.00
11 Mar 04 US TREAS BDS 5 375 DUE 02-15-2031 -25,000 00 27,664.068 -26,507 81 1,156 25 000 000 1.156.25 000
12 Mar 04 BEO SEDOL 2724610

12 Jan 04 -25,000 00 27,664 06 -26,507 81 1,156 25 000 0.00 1,156.25 000
10 May 04 US TREAS BDS 5 375 DUE 02-15-2031 -40,000 00 39,475.00 40,868 75 -1,39375 000 000 1,393 75 000
11 May 04 BEO SEDOL 2724610

26 Apr 04 -30,000 00 29,606 25 -30,837 50 -1,03125 000 000 -1,031.25 000

27 Apr 04 -10,000 00 9,868.75 -10.231.25 -362 50 0.00 000 -362.50 0.00
10 May M US TREAS BDS 5 375 DUE 02-15-2031 60,000 00 59,175 00 61,387 50 -2,21250 000 0.00 -2.21250 000
11 May )4 BEO SEDOL 2724610

27 Apr 04 -60,000 G0 59,175 00 -61,387 50 -2,212.50 000 0.00 -2,212.50 000
08 Sep (4 US TREAS BDS 5 375 DUE 02-15-2031 805,000 00 846,004 69 841,469 11 4,535.58 000 0.00 4,535.58 000
09 Sep (4 BEO SEDOL 2724610

18 Aug 04 -165,000 00 173,404.69 -173,144 40 260.29 000 000 260.29 000

24 Aug 04 -640,000 00 672,600 00 £68,324 71 4,275 29 000 000 427529 000
05 Mar 04 US TREAS BDS 5 375 DUE 02-15-2031 -40,000 00 43,881.25 -42,437 50 1,443.75 000 0.00 144375 0.00
08 Mar Ot BEO SEDOL 2724610

09 Jan 04 -20,000 00 21,940 -21,231.25 709 38 000 0.00 709 38 0.00

12 Jan 04 -20,000 00 21,940 62 -21,.206.25 734 37 000 0.00 734 37 000
Northern Trust Generated by Northemn Trust from reviewed penodic data on 10 May 05
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# Realized Gain/Loss Detail - Taxable
Realized gainfloss
Trade Date  Secunity Description Market Totai
Settle Date  acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government bonds
United States
15 Dec 04 US TREAS 8DS 5 375 DUE 02-15-2031 -125,000 00 137,119 14 -131,599 96 5,519 18 000 000 551318 ¢ o0
16 Dec 04 BEO SEDOL 2724610
30 Nov 04 -125,000 00 137,119 14 -131,599 96 5,519 18 000 000 5518 18 000
07 Oct 04 US TREAS BDS 5 375 DUE 02-15-2031 -15,000 00 15,843 75 -16,251 56 -407 81 000 000 -407 81 000
08 Oct 04 BEO SEDOL 2724610
28 Sep 04 -15,000 00 15,843 75 -16,251 56 -407 81 g o0 000 407 8% 000
13 Apr 04 US TREAS BDS 5 375 DUE 02-15-2031 -330,000 00 341,240 63 -349,903 12 -8,662 49 000 000 -8,662 49 000
14 Apr 04 BEO SEDOL 2724610
12 Jan 04 -330,000 00 341,240 63 -349,903 12 -8,662 49 000 000 8,662 48 000
06 May 04 US TREAS 8DS 5 375 DUE 02-15-2031 -30,000 00 30,060 94 -30,639 26 -578 32 000 000 -578 32 g00
07 May 04 BEO SEDOL 2724610
26 Apr 04 -15,000 00 15,030 47 -15,320 51 -290 04 000 000 -280 04 000
26 Apr 04 -15,000 00 15,030 47 -15,318 75 -288 28 000 000 -288 28 800
10 May 04 US TREAS BDS 5 375 DUE 02-15-2031 -90,000 00 88,804 69 -92,081 25 -3,276 56 000 000 -3,276 56 000
11 May 04 BEO SEDOL 2724610
27 Apr 04 -90,000 00 88,804 69 -92,081 25 -3,276 56 000 000 -3,276 56 000
24 Aug 04 US TREAS BDS 5 375 DUE 02-15-2031 -1,700,000 00 1,776,500 00 -1,783,698 45 -7,198 45 000 000 -7,198 45 000
25 Aug 04 BEO SEDOL 2724610
16 Aug 04 -170,000 00 177,650 00 -178,393 75 -74375 000 000 -74375 000
16 Aug 04 -175,000 00 182,875 00 -183,421 88 -546 88 000 000 -546 88 000
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¢ Realized Gain/Loss Detail - Taxable

Reafized ga‘nfioss
ImdcDale  gecunty Descnption T Market —— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Government bonds
United States
18 Aug 04 -1,355,000.00 1,415,975 00 -1,421,882.82 -5,907 82 000 0.00 -5,907.82 000
17 Jun )4 US TREAS BDS 5 375 DUE 02-15-2031 -225,000.00 224 507 .81 -223,01875 1,489 06 000 0.00 1,489 08 000
18 Jun M4 BEO SEDOL 2724610
14 Jun 04 -35,000 00 34,923 44 -34,420 31 503 13 000 000 503 13 000
14 Jun 04 -70,000 00 69,846.87 -68,621 88 1,224 99 000 0.00 1224 99 0.00
15 Jun 04 -120,000 00 119,737 50 -119,976 58 -239 06 000 000 -239 06 000
21 May M4 US TREAS BOS 5 375 DUE 02-15-2031 -20,000 00 19,893 75 -18,781.25 112 50 000 000 112.50 000
24 May )4 BEO SEDOL 2724610
17 May 04 -20,000.00 19,893 75 -19,781.25 11250 000 0.00 112.50 000
03 Feb (4 US TREAS BDS 5 375 DUE 02-15-2031 -135,000 00 143,268.75 -143,310 94 -42.19 000 0.00 4219 000
04 Feb (4 BEO SEDOL 2724610
09 Jan 04 -135,000 00 143,268 75 -143,310 94 4219 000 000 4218 000
13 Aug 04 US TREAS BDS 5 375 DUE 02-15-2031 -1,695,000 00 1,783,457 81 -1,762,395 06 21,062.75 000 0.00 21.062.75 000
16 Aug 01 BEO SEDOL 2724610
20 Jul 04 -310,000 00 326,178 12 -320.365 62 5,812.50 000 0.00 5.812.50 000
29 Jul 04 -125,000 00 131,523 44 -125,869 14 - 5,654 30 000 0.00 5.654 30 000
03 Aug 04 -75,000 00 78,914 06 -77,226 56 1.687 50 000 000 1,687 50 000
03 Aug 04 -70,0600 00 73,653 13 -72,078 12 1.57501 000 000 1.575.01 0.00
03 Aug 04 -60,000 60 63,131 25 61,781 25 1,350 00 000 000 1,350 00 000
04 Aug 04 -90,000 00 94,696 87 -92,903 91 1,792 98 000 000 1,792.96 0.00
06 Aug 04 -10,000 00 10,521 88 -10,485 94 3594 000 000 3594 000
06 Aug 04 -85,000 00 89,435.94 89,223 44 212 50 000 000 212.50 000
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& Realized Gain/Loss Detail - Taxable

Realized gan/loss

Trade Date  security Descnption Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term itong Tem
Sales

Fixed income

Government bonds

United States

06 Aug 04 -50,000 00 52,609 37 -52,429 69 17968 000 000 179 68 000
12 Aug 04 -125,000 00 131,523 44 -131,01562 507 82 000 000 507 82 aao
12 Aug 04 -370,000 00 389,309 38 -387,806 25 1,503 13 000 000 1,503 13 000
12 Aug 04 -175,000 00 184,132 81 -183,428 71 704 10 000 000 704 10 000
13 Aug 04 -150,000 00 157,828 12 -157,780 81 47 31 000 000 47 31 a00
22 Apr 04 US TREAS BDS 5 375 DUE 02-15-2031 -2,000,000 00 2,053,515 62 -2,146,692 20 -93,176 58 000 000 -93,176 58 000
23 Apr 04 BEO SEDOL 2724810
16 Jan 04 -50,000 00 51,337 89 -54,031 25 -2,693 36 000 000 2,683 36 Q00
22 Jan 04 -110,000 00 112,943 36 -118,456 25 -5,5612 89 000 000 551289 000
23 Jan 04 -45,000 00 46,204 10 -48,346 88 -2,14278 000 000 -2,14278 000
23 Jan 04 -45,000 00 46,204 10 -48,058 59 -1,854 49 000 000 -1,854 49 a oo
23 Jan 04 -100,000 00 102,67578 -106,812 50 -4,13672 000 000 4,136 72 000
27 Jan 04 -55,000 00 56,471 68 -58,463 28 -1,991 60 000 000 -1,991 60 000
03 Feb 04 -125,000 00 128,344 73 -132,636 72 -4,291 99 000 000 4,291 93 000
10 Feb 04 -15,000 00 15,401 36 -15,942 19 -540 83 000 000 -540 B3 000
10 Feb 04 -70,000 00 71,873 05 -74,418 75 -2,54570 000 000 -2,54570 000
11 Feb 04 -30,000 00 30,802 74 -32,128 13 -1,325 39 000 000 -4,32533 000
18 Feb 04 -10,000 00 10,267 58 -10,690 62 -423 04 000 000 42304 000
18 Feb 04 -150,000 00 154,013 67 -161,015 62 -7.001 95 000 000 -7.001 95 600
19 Feb 04 -45,000 00 46,204 10 -47,960 16 -1,756 06 000 000 -1,756 08 Q00
24 Feb 04 -450,000 00 462,041 01 -483,187 50 -21,146 49 000 000 -21,146 49 000
25 Feb 04 -95,000 00 97,541 99 -101,887 50 -4,345 51 000 000 4,345 54 000
26 Feb 04 -25,000 00 25,668 95 -26,699 22 -1,030 27 000 000 -1,03027 000
26 Feb 04 -160,000 00 164,281 24 -170,800 00 6,518 76 000 000 6,518 76 000
26 Feb 04 -80,000 00 82,140 63 -85,425 00 -3,284 37 000 000 -3,284 37 000
01 Mar 04 -20,000 00 20,535 16 -21,537 50 -1,002 34 000 000 -1,002 34 000

Northern Trust *Generated by Northemn Trust from reviewed perodic data on 10 May 05
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Reafized ga‘nfioss

Irede Date  secunty Desenption Market Total
Settle Jate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Government bonds
United States

03 Mar 04 -70,000 00 71,873.05 -74,473 44 -2,600.39 0.00 0.00 -2,600.39 000

15 Mar 04 -125,000.00 128,344 72 -137,929.69 -9,584.97 0.00 0.00 -8,584.97 000

29 Mar 04 -55,000 00 56.471.68 -59,668.41 -3,194 73 000 0.00 3,194 3 000

30 Mar 04 -70,000 00 71,873.05 -76.125 00 -4,251.85 000 0.00 425195 000
25 Mar (4 US TREAS BDS 5 375 DUE 02-15-2031 -75,000 00 82,851.58 -79,523 44 3,328 12 000 000 3.328.12 000
26 Mar (4 BEO SEDOL 2724610

12 Jan 04 -75,000 00 82,851.58 -79,523 44 3,328.12 000 000 3328 12 000
22 Nov (4 US TREAS BDS 5 375 DUE 02-15-2031 -70,000 00 75,512.50 -75,484 33 2817 000 0.00 2817 000
26 Nov (4 BEO SEDOL 2724610

22 Nov 04 -70,000 00 75,512 50 -75,484 33 2817 000 000 28 17 000
03 Mar 014 US TREAS BDS 5 375 DUE 02-15-2031 -70,000 00 74,473 44 -74,309 38 164 06 000 0.00 164 06 000
04 Mar 04 BEO SEDOL 2724610

09 Jan 04 -70,000 00 74,473 44 -74,309 38 164 06 000 000 164 06 000
12 May 04 US TREAS BDS 5 375 DUE 02-15-2031 -65,000 00 63,740 62 -68,503 12 -2,762.50 000 0.00 -2.762 50 000
13 May 01 BEO SEDOL 27245610

27 Apr 04 -65,000 00 63,740 62 -66,503 12 -2,762 50 000 0.00 -2,762 50 0.00
06 Dec 0« US TREAS BDS 5 375 DUE 02-15-2031 -45,000 00 48,197 .46 -47,37599 821 47 000 0.00 82147 000
09 Dec O~ BEO SEDOL 2724610

30 Nov 04 -45,000 00 48,197 46 -47,37599 821 47 000 000 82147 000
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¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecunty Descnption Market Totat
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Temm
Sales
Fixed income
Government bonds
United States
26 Apr 04 US TREAS BDS 5 375 DUE 02-15-2031 -110,000 00 112,423 44 -112,350 98 7246 000 000 7246 000
27 Apr 04 BEO SEDOL 2724610
26 Apr 04 -40,000 00 40,881 25 -40,854 69 26 56 000 000 26 56 Qo0
26 Apr 04 -65,000 00 66,432 03 -66,388 87 4316 000 000 43186 000
26 Apr 04 -5,000 00 5,110 16 -5,107 42 274 000 000 274 800
20 Oct 04 US TREAS BDS 5 375 DUE 02-15-2031 -15,000 00 16,275 00 -16,251 56 2344 000 000 2344 200
25 0Oct 04 BEO SEDOL 2724610
28 Sep 04 -15,000 00 16,275 00 -16,251 56 2344 000 000 2344 000
18 Mar 04 US TREAS BDS 5 375 DUE 02-15-2031 -140,000 00 154,656 25 -148,44375 6,212 50 000 000 621250 000
19 Mar 04 BEO SEDOL 2724610
12 Jan 04 -140,000 00 154,656 25 -148,44375 6,212 50 000 000 6212 50 000
25 Mar 04 US TREAS BOS 5 375 DUE 02-15-2031 -70,000 00 77,393 75 -74,221 87 3,171 88 000 000 3,171 88 000
26 Mar 04 BEO SEDOL 2724610
12 Jan 04 -70,000 00 77,393 75 -74,221 87 3,171 88 000 000 3.17188 000
08 Sep 04 US TREAS BDS 5 375 DUE 02-15-2031 -205,000 00 215,730 47 -214,07276 1,657 71 000 000 1657 7¢ [¢3:1]
09 Sep 04 BEO SEDOL 2724610
24 Aug 04 -205,000 00 215,730 47 -214,072 76 1,657 71 000 000 1,857 71 000
11 Aug 04 US TREAS BDS 5 375 DUE 02-15-2031 -45,000 00 47,118 16 46,448 44 669 72 000 000 66372 000
13 Aug 04 BEO SEDOL 2724610
15 Jul 04 -5,000 00 5,235 35 -5,110 94 12441 000 000 124 41 000

Northern Trust
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Account number DDF02

DD - BLACKROCK CORE

Page 125 of 566

Reafized gainfloss
Trade Date  secunty Descnption Market — Total
Setle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
20 Jul 04 -40,000 00 41,882.81 41,337 50 545.31 0.00 0.00 54531 0.00
23 Apr 4 US TREAS BDS 5 375 DUE 02-15-2031 -500,000 00 510,937.50 -532,395.31 -21,457 81 000 0.00 -21,457 81 000
26 Apr ()4 BEO SEDOL 2724610
30 Mar 04 -80,000 00 81,750 00 -87,000 00 -5,250 00 000 0.00 -5.250 00 000
31 Mar 04 -75,000 00 76,640.63 -81,480 47 4,839 84 000 0.00 463984 000
05 Apr 04 -95,000 00 97,078 12 -100,061 72 -2,983 60 000 0.00 2,983 60 000
06 Apr 04 -75,000 00 76,640 63 -78,937 50 -2,296 87 000 0.00 -2.296 87 000
07 Apr 04 -10,000 00 10,218 75 -10,587 50 -368 76 0.00 000 -368 75 000
07 Apr 04 -100,000 00 102,187 S0 -105,875 00 -3,687 50 000 0.00 -3.687 50 000
07 Apr 04 -65,000 00 68,421 87 68,453 12 -2,031.25 000 0.00 -2,03125 0.00
15 Apr 01 US TREAS BDS 5 375 DUE 02-15-2031 -225,000 00 231,23145 -242,582 81 -11,351 36 000 0.00 -11,351 36 000
16 Apr 01 BEO SEDOL 2724610
15 Jan 04 -85,000 00 87,354 10 -91,295 31 394121 000 000 3.841.2% 000
16 Jan 04 -140,000 00 143,877.35 -151,287 50 -7.410 15 000 0.00 -7,410 15 000
05 Oct 04 US TREAS BDS 5 375 DUE 02-15-2031 -305,000 00 324,729 -330,448 44 -5,71875 000 0.00 571875 000
06 Oct 0« BEO SEDOL 2724610
28 Sep 04 -305,000 00 324,729 69 -330.448 44 -5,71875 000 0.00 571875 0.00
14 Jan 0« US TREAS BDS 5 375 DUE 02-15-2031 465,000 00 497,186 72 491,667 97 551875 000 0.00 5518.75 0.00
16 Jan 0« BEO SEDOL 2724610
08 Jan 04 -115,000 00 122,960 16 -120,121 09 2,839 07 000 0.00 283907 0.00
09 Jan 04 -350,000 00 374,226 56 -371,546 88 2,67968 000 000 267968 000
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Secunty Description Market ——— Total
Setle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Shorl Term Long Term
Sales
Fixed income
Government bonds
United States
08 Nov 04 US TREAS BDS 5 375 DUE 02-15-2031 -40,000 00 42,564 06 -42,771 14 -207 08 000 000 -207 08 000
12 Nov 04 BEO SEDOL 2724610

05 Nov 04 -40,000 00 42,564 06 -42,771 14 -207 08 000 000 -207 08 000
27 May 04 US TREAS BDS 5 375 DUE 02-15-2031 -25,000 00 25,004 76 -24,84375 161 01 000 000 161 01 aa¢
28 May 04 BEO SEDOL 2724610

25 May 04 -25,000 00 25,004 76 -24,84375 161 01 000 000 161 01 460
21 0Oct 04 US TREAS BDS 5 375 DUE 02-15-2031 -40,000 00 43,625 00 42,975 56 649 44 000 000 649 44 000
22 Oct 04 BEO SEDOL 2724610

29 Sep 04 -40,000 00 43,625 00 -42,975 56 649 44 000 000 849 44 aaa
26 Apr 04 US TREAS BDS 5 375 DUE 02-15-2031 -180,000 00 183,817 97 -183,872 66 -54 69 000 000 -54 88 200
27 Apr 04 BEO SEDOL 2724610

26 Apr 04 -40,000 00 40,848 44 -40,859 38 -10 94 000 000 -10 94 04Q0

26 Apr 04 -70,000 00 71,484 76 -71,506 64 -2188 000 000 -21 88 000

26 Apr 04 -70,000 00 71,484 77 -71,506 64 -2187 000 000 -2187 000
26 May 04 US TREAS BDS 5 375 DUE 02-15-2031 -40,000 00 39,925 00 -39,679 69 24531 000 000 245 3t a Q0
27 May 04 BEO SEDOL 2724610

17 May 04 -15,000 00 14,971 88 -14,835 94 13594 000 000 135 94 000

25 May 04 -25,000 00 24,953 12 -24,84375 109 37 000 000 10837 000
06 Jan 04 US TREAS BDS 5 375 DUE 02-15-2031 -275,000 00 286,000 00 -284,905 47 1,094 53 000 000 1,094 53 000
07 Jan 04 BEO SEDOL 2724610
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01 Juin 04 - 31 Dec 04

Account number DDF02
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o Realized Gain/Loss Detail - Taxable
Reafized ganitoss

Tade Dale  secunty Descnption Market Tota!
Settle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Tem
Sales
Fixed income
Government bonds
United States

12 Dec 03 -170,000.00 176,800 GO -177,188 44 398 4 000 0.00 -398.44 000

05 Jan 04 -105,000 00 109,200.60 -107,707 03 1,492.97 0.00 0.00 1,492.97 000
20 Octna US TREAS BDS 5 375 DUE 02-15-2031 -80,000 00 88,01563 97,147 44 868 19 000 0.00 868 19 000
22 Oct 4 BEO SEDOL 2724610

28 Sep 04 -50,000 00 54,453 13 -54,171 88 28125 000 000 281.25 0.00

29 Sep 04 -40,000 00 43,562.50 42,975 56 586 94 000 000 586 94 0.00
22Sep M4 US TREAS BDS 5 375 DUE 02-15-2031 -100,000 00 109,125 060 -106,162 51 2,962 49 000 0.00 2.962 49 000
23Sep M BEO SEDOL 2724610

14 Sep 04 -30,000 00 32,737 50 -31,823 44 914 06 000 0.00 914 06 000

14 Sep 04 -45,000 00 49,106 25 -47,784 38 1,321 87 000 0.00 1,321 87 000

15 Sep 04 -25,000 00 27,281 25 26,554 69 728 56 000 0.00 726 56 000
08 Sep (4 US TREAS BDS 5 375 DUE 02-15-2031 -180,000.00 188,704 69 -188,884 81 -180 12 000 000 -180 12 000
09 Sep (4 BEO SEDOL 2724610

18 Aug 04 -180,000 00 188,704.69 -188,884 81 -180 12 000 0.00 -180 12 000
22 Apr 014 US TREAS BDS 5 375 DUE 02-15-2031 -100,000 00 102,609 38 -108,750 00 6,140 62 000 0.00 $,140 62 000
23 Apro} BEO SEDOL 2724610

30 Mar 04 -20,000 00 20,521 88 -21,750 00 -1,228 12 000 0.00 -1,228 12 000

30 Mar 04 -80,000 00 82,087 50 -87.0600 00 -4,912.50 000 0.00 -4.912.50 000
28 Sep 04 US TREAS BDS 5 375 DUE 02-15-2031 -400,000 00 434,37500 -434,080 75 204.25 000 000 29425 000
29 Sep 04 BEO SEDOL 2724610

28 Sep 04 -400,000 00 43437500 434,080 75 29425 000 000 29425 000

. N fi i riodi on 10 May O
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Page 128 of 566
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¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Dale  gecurity Descnption — Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

13 Apr 04 US TREAS BDS 5 375 DUE 02-15-2031 -540,000 00 559,490 63 -572,568 75 -13,078 12 000 000 -13,078 12 o000
14 Apr 04 BEO SEDOL 2724610

12 Jan 04 -540,000 00 559,490 63 -572,568 75 -13,078 12 000 000 -13.078 12 a0
07 May 04 US TREAS BDS 5 375 DUE 02-15-2031 -165,000 00 162,731 25 -168,506 25 -5,77500 000 000 5,775 00 000
12 May 04 BEO SEDOL 2724610

26 Apr 04 -100,000 00 98,625 00 -102,125 00 -3,500 00 000 000 -3,500 00 000

26 Apr 04 -5,000 00 4,93125 -5,106 25 -175 00 000 000 -17500 000

26 Apr 04 -60,000 00 59,175 00 -61,275 00 -2,100 00 000 000 -2,100 00 g o0
27 Apr 04 US TREAS BDS 5 375 DUE 02-15-2031 -55,000 00 56,332 03 -56,175 19 156 84 000 000 156 84 000
28 Apr 04 BEO SEDOL 2724610

26 Apr 04 -55,000 00 56,332 03 -56,175 19 156 84 000 000 156 84 Qo0
06 Oct 04 US TREAS BDS 5 375 DUE 02-15-2031 -15,000 00 15,892 97 -16,251 56 -358 59 000 000 -358 59 000
08 Oct 04 BEO SEDOL 2724610

28 Sep 04 -15,000 00 15,892 97 -16,251 56 -358 59 000 000 -358 59 Q00
10 Jun 04 US TREAS 8DS 5 375 DUE 02-15-2031 -285,000 00 281,348 44 -282,153 13 -804 69 000 000 -804 69 12414
14 Jun 04 BEO SEDOL 2724610

25 May 04 -15,000 00 14,807 81 -14,906 25 -98 44 000 000 -98 44 000

26 May 04 -25,000 00 24,679 69 -24,935 55 -255 86 000 000 -256 86 000

27 May 04 -25,000 00 24,679 69 -25,007 81 -328 12 000 000 -328 12 Qo0

03 Jun 04 -75,000 00 74,039 06 74,625 00 -585 94 000 000 -585 94 000

08 Jun 04 -85,000 00 83,910 94 -83,638 67 27227 000 000 27227 Q00
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Page 129 of 566
o Realized Gain/Loss Detail - Taxable
Reafzed ga‘nvtoss

Iade Date  gecunty Descrption Market Total
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

08 Jun 04 -25,000 00 24,679 -24,597 68 8203 0.00 0.00 82.03 000

08 Jun 04 -35,000 00 34,551.56 -34,442.19 109.37 000 0.00 109 37 0.00
03 Nov 04 US TREAS BDS 5 375 DUE 02-15-2031 -520,000 00 562,087 50 -561,894 95 192 55 000 0.00 192 55 000
04 Nov 04 BEO SEDOL 2724610

29 Sep 04 -85,000 00 91,879.69 -91,323 07 556 62 000 0.00 556 62 0.00

27 Oct 04 -15,000 00 16,214 06 -16,21172 234 000 0.00 234 000

01 Nov 04 -20,000 00 2161875 -21.547 66 7109 000 000 109 000

03 Nov 04 -400,0600 00 43237500 -432,812.50 -437 50 000 0.00 437 50 000
11 Mar 14 US TREAS BDS 5 375 DUE 02-15-2031 75,000.00 83,320 31 -79,523 44 3,796 87 000 000 3,796 87 000
12 Mar 04 BEO SEDOL 2724610

12 Jan 04 -75,000 060 83,320.31 -79.523 44 3,796 87 000 0.00 3.796 87 000
29 Jan 01 US TREAS BDS 5 375 DUE 02-15-2031 -30,000 00 31,607 81 -31,846 88 -239 07 000 0.00 -23907 000
30 Jan 04 BEO SEDOL 2724610

09 Jan 04 -30,000 00 31,607 81 -31,846 88 -239 07 000 000 23907 000
03 Feb O US TREAS BDS 5 375 DUE 02-15-2031 -25,000 00 26,554 69 -26,539 08 1583 000 0.00 1563 000
04 Feb 04 BEO SEDOL 2724610

09 Jan 04 -25,000 00 26,554 69 -26,539 06 1563 000 0.00 1563 000
10 Feb 0« US TREAS BDS 5 375 DUE 02-15-2031 -80,000 00 85,062.50 84,925 00 137 50 000 0.00 137 50 0.00
11 Feb 04 BEO SEDOL 2724610

09 Jan 04 -80,000 00 85,062.50 84,925 00 137 50 000 000 137.50 000
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Page 130 of 566

& Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  gecurity Descnption Market Total
Settle Date Acquisition Date Shares/Par. Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States
12 Feb 04 US TREAS BDS 5 375 DUE 02-15-2031 -90,000 00 96,018 75 -95,540 62 47813 000 000 478 13 000

13 Feb 04 BEO SEDOL 2724610

09 Jan 04 -90,000 00 96,018 75 -95,540 62 478 13 000 000 47813 000

31 Aug 04 US TREAS BDS 8 11/15/2021 -260,000 00 354,524 22 -337,360 37 17,163 85 000 000 17,163 85 aao

01 Sep 04 USD1000 8 DUE
11-15-2021/04-29-1999 REG SEDOL
2913151

17 Jun 04 -50,000 00 68,177 73 -64,792 97 3,384 76 000 000 3,384 76 ¢ G0
17 Jun 04 -210,000 00 286,346 49 -272,567 40 13,779 09 000 000 13,779 09 000

07 Jan 04 US TREAS BDS 8 11/15/2021 -450,000 00 609,679 69 -607,886 72 1,792 97 000 000 1,782 97 000

08 Jan 04 USD1000 8 DUE
11-15-2021/04-29-1999 REG SEDOL
2913151

12 Dec 03 -450,000 00 609,679 69 -607,886 72 1,792 97 000 000 1,792 97 Q00

19 Jul 04 US TREAS BDS 8 11/15/2021 -360,000 00 482,962 50 -463,668 75 19,293 75 000 000 19,283 75 000

20 Jul 04 USD1000 8 DUE
11-15-2021/04-29-1999 REG SEDOL
2913151

10 Jun 04 -360,000 00 482,962 50 -463,668 75 19,293 75 000 000 19,283 75 600

23 Apr 04 US TREAS BDS 8 11/15/2021 -1,020,000 00 1,352,336 72 -1,377.876 56 -25,539 84 000 000 -25,535 84 Q00

26 Apr 04 USD1000 8 DUE
11-15-2021/04-29-1999 REG SEDOL
2913151

Northern Trust *Generated by Northem Trust from reviewed penodic data on 10 May 05
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01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 131 of 566

Reafized ga’niioss

Irade Date  socunty Descnption Market —— Total
Se_nle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Longq Term
Sales
Fixed income
Government bonds
United States

12 Dec 03 -1,020,000 00 1,352,336 72 -1,377,876.568 -25,539 84 000 0.00 -25,539 84 000
26 Aug 04 US TREAS BDS 8 11/15/2021 80,000 00 122,128.92 -116,166 47 5,962 45 000 0.00 5.962.45 0.00
27 Aug 04 USD1000 8 DUE

11-15-2021/04-29-1999 REG SEDOL

2913151

10 Jun 04 -65,000 00 88,204 22 83,717 97 4,485 25 000 0.00 4,48625 000

17 Jun 04 -25,000 00 33,924 70 -32,448 50 1.476.20 000 0.00 1.476.20 000
14 Sep 04 US TREAS BDS DTD 02/15/1996 6 -65,000 00 73,424 61 -73,866 41 -441 80 000 0.00 441 80 0.00
15 Sep 04 DUE 02-15-2026 REG SEDOL

2888163

23 Jan 04 -65,000 00 73,424 61 -73,866 41 44180 000 000 -441 80 000
04 Jun 04 US TREAS BDS DTD 02/15/1996 6 -385,000 00 410,385 94 437,516 41 -27,130 47 000 0.00 -27,130 47 000
07 Jun 04 DUE 02-15-2026 REG SEDOL

2888163

23 Jan 04 -385,000 00 410,385 94 -437,516 41 -27,130 47 000 000 -27,130 47 000
28 Jan (4 US TREAS BDS DTD 02/15/1886 6 -225,000 00 255,401 37 -255,691 41 -290 04 000 0.00 290 04 000
29 Jan (4 DUE 02-15-2026 REG SEDOL

2888163

23 Jan 04 -225,000 00 255,401 37 -255,691 41 -290 04 000 0.00 290 04 000
15 Jun 04 US TREAS BDS DTD 02/15/1996 6 -350,000.00 370,945 31 -397,742 19 -26,798 88 000 0.00 -26,796.68 000
16 Jun 04 DUE 02-15-2026 REG SEDOL

2888163

23 Jan 04 -350,000 0O 370,945 31 -397,742 19 -26,796 88 000 000 -26,796 88 000
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Page 132 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurity Descrption Market —— Totat
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
06 Jul 04 US TREAS BDS DTD 02/15/1996 6 -105,000 00 114,568 95 -119,322 66 4,753 71 000 000 475371 000
09 Jul 04 DUE 02-15-2026 REG SEDOL
2888163
23 Jan 04 -105,000 00 114,568 95 -119,322 66 4,753 71 000 000 4,753 71 oo
29 Sep 04 US TREAS BDS DTD 02/15/1996 6 -655,000 00 749,416 74 -744,346 08 5,070 66 000 000 5070566 000
30 Sep 04 DUE 02-15-2026 REG SEDOL
2888163
23 Jan 04 -655,000 00 749,416 74 -744,346 08 5,070 66 000 000 5,670 66 Doo
23 Nov 04 US TREAS BDS DTD 02/15/1996 6 -655,000 00 751,817 19 -761,925 38 -10,108 19 000 000 -10,108 19 000
24 Nov 04 DUE 02-15-2026 REG SEDOL
2888163
23 Jan 04 -90,000 00 103,303 13 -102,276 56 1,026 57 000 000 1,028 57 000
05 Mar 04 -235,000 00 269,735 94 -274,27070 4,534 76 000 000 4534 76 000
05 Mar 04 -330,000 00 378,778 12 -385,378 12 -6,600 00 000 000 -6,6800 00 0090
23 Apr04 US TREAS BDS DTD 02/15/1996 6 625,000 00 680,810 55 -710,253 90 -29,443 35 000 000 -29.443 35 4400
26 Apr 04 DUE 02-15-2026 REG SEDOL
2888163
23 Jan 04 -625,000 00 680,810 55 -710,253 90 -29,443 35 000 000 -28,443 35 000
05 Nov 04 US TREAS BDS DTD 14/15/1997 6 125 -415,000 00 480,232 81 471,294 27 8,938 54 000 000 8,938 54 300
08 Nov 04 DUE 11-15-2027 REG SEDOL
2124555
19 Jul 04 -145,000 00 167,792 19 -163,198 95 4,593 24 000 000 4,593 24 400
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¢ Realized Gain/Loss Detail - Taxable

Account number DDF02
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Page 133 of 566

Reazed ga‘nfloss

IadeDale  secunty Descnption Market Total
Setll: Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

13 Aug 04 -175,000 00 202,507.81 -199,691 41 2,816 40 0.00 0.00 2,816.40 000

13 Aug 04 -85,000.00 109,932.81 -108,403 91 1,528 90 000 000 1,528.90 0.00
22 Ser 04 US TREAS BDS DTD 11/15/1997 6 125 -130,000.00 153,410 16 -146,316.30 7,093 86 000 0.00 7,093 86 000
23 Ser 04 DUE 11-15-2027 REG SEDOL

2124555

19 Jul 04 -130,000.00 153,410.16 -148,316 30 7,093 86 000 000 7,09388 000
28 Sep 04 US TREAS BDS DTD 11/15/1997 6 125 -70,000 00 82,385 72 -78,78570 3,601 02 000 0.00 3,601 02 000
30 Sep 04 DUE 11-15-2027 REG SEDOL

2124555

19 Jul 04 -70,000 00 82,386 72 -78,785 70 3,601 02 000 0.00 3.601 02 000
17 Nov )4 US TREAS BDS USD1000 8 125 DUE -60,000 00 82,293 75 -79,809 37 2,484 38 000 0.00 2,484 38 000
22 Nov M 08-15-2019 REG SEDOL 2916934

14 Apr 04 -60,000 00 82,293 75 -79.809 37 2,484 38 000 000 2.484.38 000
09 Mar (4 US TREAS BDS USD1000 8 125 DUE -840,000 00 1,189,650 00 -1,135,11563 54,534 37 000 0.00 54,534 37 000
10 Mar (*4 08-15-2019 REG SEDOL 2916934

12 Dec 03 -840,000 00 1,189,650 00 -1,135,11563 54,634 37 000 000 54,534 37 000
30 Dec (4 US TREAS BDS USD1000 8 125 DUE -310,000 00 421,076 72 -412,348 44 8,728.28 000 0.00 8.,728.28 000
31 Dec (4 08-15-2019 REG SEDOL 2916934

14 Apr 04 -310,000 00 421,076 72 412,348 44 8,728 28 000 0.00 8,728.28 0.00
30 Mar 0t US TREAS BDS USD1000 8 125 DUE -355,000 00 497,600 00 -4856,889 45 10,110.55 000 0.00 10,110 55 000
31 Mar 01t 08-15-2019 REG SEDOL 2916934

Northern Trust

“Generated by Northem Trust from reviewed periodic data on 10 May 05

Shwi- 13- 1R




pUEY B e

> + ” oo FRTEEN .
.0 RPN T Ry Account number DDF02 ,
AR3 Additional Checks . \ . e e
R N > : i . . S . b
01 Jan 04 - 31 Dec 04 T, D2 - BLACKROCK CORE .
N . - At e - S W (S “%”’ ‘\\\\{
Page 134 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Tem
Sales
Fixed income
Government bonds
United States
12 Dec 03 -105,000 00 147,000 00 -141,889 45 5,110 55 000 000 5,110 55 600
18 Feb 04 -250,000 00 350,000 00 -345,000 00 5,000 00 000 000 5,000 00 [X41]
23 Jan 04 US TREAS BDS USD1000 8 125 DUE -165,000 00 229,988 09 -222,969 14 7,018 95 000 000 7,018 85 000
26 Jan 04 08-15-2018 REG SEDOL 2916934
12 Dec 03 -165,000 00 229,988 09 -222,969 14 7,018 95 000 000 7.01855 000
07 May 04 US TREAS BDS USD1000 8 125 DUE -290,000 00 37283125 -388,645 31 -15,814 06 000 000 -15.814 06 G 00
10 May 04 08-15-2019 REG SEDOL 2916934
13 Apr 04 -290,000 00 372,831 25 -388,645 31 -15,814 06 000 000 -15,814 06 000
06 Jan 04 US TREAS BDS USD1000 8 125 DUE -490,000 00 661,633 98 -662,150 78 -516 80 000 000 -516 80 [y
07 Jan 04 08-15-2019 REG SEDOL 2916934
12 Dec 03 -490,000 00 661,633 98 -662,150 78 -516 80 000 000 -516 80 000
05 Aug 04 US TREAS BDS USD1000 8 125 DUE -375,000 00 500,625 00 -499,658 59 966 41 000 000 966 41 adaQ
06 Aug 04 08-15-2019 REG SEDOL 2916934
13 Apr 04 -85,000 00 113,475 00 -113,913 28 -438 28 000 000 -438 28 [y
14 Apr 04 -290,000 00 387,150 00 -385,745 31 1,404 69 000 000 1,404 69 DOD
17 Sep 04 US TREAS BDS USD1000 8 125 DUE -180,000 00 24721875 -239,428 13 7,790 62 000 000 779082 000
20 Sep 04 08-15-2019 REG SEDOL 2916934
14 Apr 04 -180,000 00 247,21875 -239,428 13 7,790 62 000 000 7,780 62 000
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¢ Realized Gain/Loss Detail - Taxable

Reafized gzinfioss
Irade Date  secunty Descnption " Market ——— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Temm Long Term
Sales
Fixed income
Government bonds
United States
22 Apr 04 US TREAS NTS 0 TB 15/03/09 2 625 -1,520,000 00 1,465,315.62 -1,495,631 65 -30,316 03 000 000 ~30.316 03 000
23 Apr 04 DUE 03-15-2009 REG SEDOL
BOOCT42
29 Mar 04 -460,000 00 443,450 78 455,184 38 -11,733 60 000 000 411,733 60 000
29 Mar 04 -50,000 00 48,201 17 -48,468 75 -1,267 58 000 0.00 -1,267 58 000
29 Mar 04 -130,000 00 125,323 05 -128,857 42 -3,534 37 000 000 -3,534 37 0.00
30 Mar 04 -190,000 00 183,164 45 -188,100 00 4,935 55 000 000 493555 000
30 Mar 04 -85,000 00 81,941 99 84,183 28 -2,22129 000 000 -222129 000
02 Apr 04 -100,000 00 96,402.35 -97,796 88 -1,394 53 000 0.00 -1,394.53 000
05 Apr 04 -160,000 00 15424375 -155,775 00 -1,53125 000 000 -1,531.25 0.00
05 Apr 04 -90,000 00 86,762 10 -87,665 62 -903 52 000 000 -903 52 000
05 Apr 04 -140,000 00 134,963.29 -136,259 38 -1,296 09 000 0.00 -1,296 09 000
06 Apr 04 -35,000 00 33,740 82 -34,13594 -395 12 000 000 -385 12 000
07 Apr 04 -80,000 00 77,121 87 -78,225 00 -1,103 13 000 000 -1,103 13 000
26 Mar M US TREAS NTS 0 TB 15/03/09 2 625 715,000 00 709,637 50 -714,132 81 4,495 31 000 000 4,495 31 000
29 Mar )4 DUE 03-15-2009 REG SEDOL
BOOCT42
24 Mar 04 -340,000 00 337.450 00 339,601 56 -2,151 56 000 000 -2.151 56 0.00
24 Mar 04 -375,000 00 372,187 50 -374,531 25 -2,34375 000 0.00 -2,34375 0.00
23 Mar 04 US TREAS NTS 0 TB 15/03/09 2 625 -350,000 00 349,207 03 -349,453 12 -246 09 000 0.00 -246 09 000
24 Mar 04 DUE 03-15-2009 REG SEDOL
BOOCT42
23 Mar 04 -350,000 00 349,207 03 -349,453 12 -246 09 000 000 -246 09 000

*Generated by Northem Trust from reviewed penodic data an 10 May 05
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¢ Realized Gain/Loss Detail - Taxable
Realized gam/loss
Trade Date  gecunty Description Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government bonds
United States
01 Apr 04 US TREAS NTS 0 TB 15/03/09 2 625 -1,370,000 00 1,358,012 50 -1,357,958 99 5351 000 000 53 51 Q00
02 Apr 04 DUE 03-15-2009 REG SEDOL
BOOCT42
29 Mar 04 -1,370,000 00 1,358,012 50 -1,357,958 99 5351 000 000 53 81 400
15 Mar 04 US TREAS NTS 0 TB 15/03/09 2 625 -295,000 00 293,594 14 -293,847 66 -253 52 000 000 -253 52 000
16 Mar 04 DUE 03-15-2009 REG SEDOL
BOOCT42
12 Mar 04 -295,000 00 293,594 14 -293,847 66 -253 52 000 000 -253 52 c 00
16 Mar 04 US TREAS NTS 0 TB 15/03/09 2 625 -815,000 00 810,065 43 -811,816 40 -1,750 97 000 000 -1,750 97 000
17 Mar 04 DUE 03-15-2009 REG SEDOL
BOOCT42
12 Mar 04 -815,000 00 810,065 43 -811,816 40 -1,750 97 000 000 -1,75G 97 000
06 Aug 04 US TREAS NTS 2 75 NTS 31/07/2006 -2,225,000 00 2,241,687 50 -2,221,684 75 20,00275 000 000 2000275 000
09 Aug 04 USD10002 75 DUE 07-31-2006 REG
SEDOL B0224K1
27 Jul 04 -2,225,000 00 2,241,687 50 -2,221,684 75 20,002 75 000 000 20,002 75 D oo
16 Nov 04 US TREAS NTS 3 375 NTS 15/10/2009 -85,000 00 84,362 50 -84,435 84 <7334 000 000 -7334 ¢ 00
17 Nov 04 USD1000 3 375 DUE 10-15-2009 REG
SEDOL B034G11
15 Nov 04 -85,000 00 84,362 50 -84,435 84 -7334 000 000 -T334 000
27 Oct 04 US TREAS NTS 3 375 NTS 15/10/2009 -855,000 00 855,801 56 -855,590 24 211 32 000 000 23132 [eRu

28 Oct 04 USD1000 3 375 DUE 10-15-2009 REG
SEDOL B034G11

Northern Trust *Generated by Northern Trust from reviewed peradic data on 10 May 05
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01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02
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Page 137 of 566

Reafized ga‘nfioss

Tadelale  secunty Descnption Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Tem Long Term
Sales
Fixed income
Government bonds
Unitecl States

13 0ct 04 -445,000.00 44541719 -445,173.83 24336 000 0.00 243.38 000

27 0ct 04 -410,000 00 410,384.37 410418 41 -32.04 0.00 0.00 -32.04 000
28 Oct 14 US TREAS NTS 3 375 NTS 15/10/2009 -780,000 00 779,878.12 -780,679.58 801 44 000 000 801 44 000
29 Oct 04 USD1000 3 375 DUE 10-15-2009 REG

SEDOL B034G11

27 Oct 04 780,000 00 779,878 12 -780,6879 56 801 44 000 000 801 44 000
15 Nov M4 US TREAS NTS 3 375 NTS 15/10/2009 -85,000 00 84,442.19 -84,362.50 79 69 000 0.00 7969 000
16 Nov M4 USD1000 3 375 DUE 10-15-2009 REG

SEDOL B034G11

10 Nov 04 -85,000 00 84,442 19 -84,362 50 1969 000 000 n 0.00
17 Nov M4 US TREAS NTS 3 375 NTS 15/10/2009 -85,000 00 84,575 00 84,604 88 -29 88 000 0.00 -29 88 000
18 Nov M4 USD1000 3 375 DUE 10-15-2009 REG

SEDOL B034G11

17 Nov 04 -85,000 00 84,575 00 -84,604 88 -2988 000 000 -29 88 0.00
27 Oct 04 US TREAS NTS 3 375 NTS 15/10/2009 -75,000 00 75,078 17 75,085 34 1083 000 000 1083 0.00
29 Oct 14 USD1000 3 375 DUE 10-15-2009 REG

SEDOL BO34G11

27 Oct 04 -75,000 00 15,076 17 -75,085 34 1083 000 0.00 1083 000
17 Nov M4 US TREAS NTS 3 375 NTS 15/1072009 -85,000 00 84,335 94 -84,356 38 -2044 000 000 -20 44 000
18 Nov M USD1000 3 375 DUE 10-15-2009 REG

SEDOL B034G11

Northern Trust

*Generated by Northem Trust from revievred penodic data on 10 May 05
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AR3 Additional Checks -

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Realized gam/loss

Trade Dale  Security Descrption Market Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

16 Nov 04 -85,000 00 84,335 94 -84,356 38 -2044 000 000 -20 44 aao
15 Oct 04 US TREAS NTS 3 375 NTS 15/10/2009 -445,000 00 446,842 58 445,240 23 1,602 35 000 000 1,602 35 000
18 Oct 04 USD1000 3 375 DUE 10-15-2009 REG

SEDOL B034G11

13 0ct 04 -170,000 00 170,703 91 -170,132 81 57110 000 000 57110 000

13 Oct 04 -275,000 00 276,138 67 -275,107 42 1,031 25 000 000 103125 000
29 Jun 04 US TREAS NTS 4 DUE 11-15-2012 -315,000 00 302,264 65 -302,599 71 -335 06 000 000 -33506 200
30 Jun 04 REG SEDOL 2064673

03 Jun 04 -315,000 00 302,264 65 -302,599 71 -335 06 000 000 -33506 400
17 Jun 04 US TREAS NTS 4 B75 DUE 02-15-2012 -250,000 00 255,898 44 -254,394 53 1,503 91 000 000 1,503 91 000
18 Jun 04 REG SEDOL 2846547

14 May 04 -250,000 00 255,898 44 -254,394 53 1,503 91 000 000 1,503 31 [eXel0}
12 Jan 04 US TREAS NTS 5 DUE 08-15-2011 -1,550,000 00 1,681,083 98 -1,661,224 61 19,859 37 000 000 19,859 37 600
13 Jan 04 REG SEDOL 2790053

12 Dec 03 -1,550,000 00 1,681,083 98 -1,661,224 61 . 19,859 37 000 000 18,858 37 (]
12 Jan 04 US TREAS NTS 5 DUE 08-15-2011 -250,000 00 271,621 08 -267,939 45 3,681 64 000 000 3,681 64 000
13 Jan 04 REG SEDOCL 2790053

12 Dec 03 -250,000 00 271,621 09 -267,939 45 3,68164 000 000 368164 0o
16 Nov 04 US TREAS NTS DTD 00013 3 DUE -395,000 00 393,395 31 -393,457 03 6172 000 000 £172 000
17 Nov 04 11-15-2007 BEO SEDOL 2058762

Northern Trust *Generated by Northern Trust from reviewed periodic data on 10 May 05
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01 Jiin 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 139 of 566

Realized ga’nfloss

Irade Date  secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

16 Nov 04 -395,000 00 393,395.31 -393,457 03 61.72 000 0.00 6172 000
24 Nov 04 US TREAS NTS DTD 00013 3 DUE -1,000,000 60 993,750 00 996,043 85 -2,283.95 000 0.00 2,293 95 0.00
26 Nov 04 11-15-2007 BEO SEDOL 2058762

16 Nov 04 -255,000 00 253,406.25 -253,954 10 -547 85 000 0.00 -547 85 000

16 Nov 04 -745,000 00 740,343 75 -742,089 85 -1,746 10 000 0.00 -1,748 10 000
16 Dac 24 US TREAS NTS DTD 00013 3 DUE -1,255,000 00 1,248,725 00 -1,249,196 13 47113 000 000 47113 000
17 Dec M4 11 15-2007 BEO SEDOL 2058762

07 Dec 04 -405,000 00 402,975 00 -403,007 88 -32.88 000 000 -32.98 0.00

09 Dec 04 -390,000 00 388,050 00 -388,537 50 -487 50 000 0.00 -487 50 0.00

16 Dec 04 -460,000 00 457,700 00 -457,650.65 4935 000 0.00 4935 000
29 Dec 14 US TREAS NTS DTD 00013 3 DUE -795,000 00 788,540 62 -790,350 89 -1,810.27 000 0.00 -1,81027 000
30 Dac )4 11-15-2007 BEO SEDOL 2058762

21 Dec 04 -795,000 60 788,540 62 -790,350 89 -1,81027 000 0.00 -1,81027 000
21 Dec (14 US TREAS NTS DTD 00013 3 DUE -795,000 00 790,528.12 -790,939 71 41159 000 000 41159 0.00
22Dec(4 11-15-2007 BEO SEDOL 2058762

16 Dec 04 -795,000 00 790,528 12 -790,939 71 -411.59 000 0.00 -411.59 000
09 Dec (4 US TREAS NTS DTD 00013 3 DUE -390,000 00 388,472 15 -388,081 76 390 39 000 000 390 39 000
15 Dec (4 11-15-2007 BEO SEDOL 2058762

07 Dec 04 -390,000 00 388.472.15 -388,08176 390 39 000 000 390 39 000

*Gen by Northem Trust from reviewed penodic data on 10 May 05
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. Page 140 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Secunty Description —  Market — Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
07 Dec 04 US TREAS NTS DTD 00013 3 DUE -170,000 00 169,163 28 -168,613 95 549 33 000 000 549 33 000
08 Dec 04 11-15-2007 BEO SEDOL 2058762
29 Nov 04 -170,000 00 169,163 28 -168,613 95 549 33 000 000 54933 400
07 Dec 04 US TREAS NTS DTD 00013 3 DUE -305,000 00 303,546 48 -302,513 26 1,033 22 000 000 1,03322 000
08 Dec 04 11-15-2007 BEO SEDOL 2058762
29 Nov 04 -305,000 00 303,546 48 -302,513 26 1,033 22 000 000 103322 000
07 Dec 04 US TREAS NTS DTD 00013 3 DUE -390,000 00 388,173 36 -388,081 75 91 61 000 000 91 6% 000
10 Dec 04 11-15-2007 BEO SEDOL 2058762
07 Dec 04 -390,000 00 388,173 36 -388,08175 9161 000 000 a1 61 000
15 Dec 04 US TREAS NTS DTD 00013 3 DUE -460,000 00 458,257 03 -457,737 45 519 58 000 000 519 58 ¢ 00
20 Dec 04 11-15-2007 BEO SEDOL 2058762
07 Dec 04 -460,000 00 458,257 03 457,737 45 519 58 000 000 51958 000
29 Nov 04 US TREAS NTS DTD 00013 3 DUE -3,185,000 00 3,159,121 88 -3,166,648 67 -7,526 79 000 000 -7.526 79 (124}
30 Nov 04 11-15-2007 BEO SEDOL 2058762
16 Nov 04 -385,000 00 381,871 88 -383,420 90 -1,549 02 000 000 -1,54802 4900
24 Nov 04 -1,800,000 00 1,785,375 00 -1,789,593 75 4,21875 000 000 421875 000
24 Nov 04 -1,000,000 00 991,875 00 -993,634 02 -1,759 02 000 000 -1,758 02 Qoo
01 Dec 04 US TREAS NTS DTD 00013 3 DUE -465,000 00 461,694 14 -461,208 74 485 40 000 000 485 40 000
02 Dec 04 11-15-2007 BEO SEDOL 2058762
28 Nov 04 -465,000 00 461,694 14 -461,208 74 485 40 000 000 48540 000

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable

Account number DDF02
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Page 141 of 566

Tmdeate  secunty Descnption Market —— Total
Settle Date  acquisiion Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Temn
Sales
Fixed income
Government bonds
Uniteci States
18 Nov 14 US TREAS NTS DTD 00013 3 DUE -160,000.00 159,600 00 -159,375.00 225.00 000 0.00 22500 0.00
19 Nov 14 11-15-2007 BEO SEDOL 2058762

16 Nov 04 -160,000 00O 159,600 00 -159.375.00 22500 000 000 22500 0.00
07 Dec )4 US TREAS NTS DTD 00013 3 DUE -2,245,000 00 2.234,476 58 -2,226,695 95 7,780 61 000 0.00 7,780 61 000
08 Dec 1M 11-15-2007 BEO SEDOL 2058762

29 Nov 04 -2,245,000 GO 2,234,476.58 2,226,695 85 7,780 61 000 0.00 7.780 61 000
16 Dec 14 US TREAS NTS DTD 00013 3 DUE -600,000 00 597,046.88 -597,048 85 -197 000 000 -197 000
17 Dec 14 11-15-2007 BEO SEDOL 2058762

07 Dec 04 -600,000 00 597,046 88 -597,048 85 -197 000 000 197 000
28 Jan (4 US TREAS NTS DTD 00040 4 25 DUE -480,000 00 487,050 00 -487,846 88 -796 88 000 000 -796 88 0.00
29 Jan (4 11-15-2013 REG SEDOL 2171982

23 Jan 04 -30,000 00 30,440 -30,54375 -103 12 000 0.00 -103 12 0.00

27 Jan 04 -60,000 00 60,881.25 60,721 88 159 37 000 000 159 37 0.00

28 Jan 04 -390,000 00 396,728 12 -386,581.25 853 13 000 000 853 1) 000
05 Jan (4 US TREAS NTS DTD 00040 4 25 DUE -100,000 00 98,765 62 -100,074 22 -1,308 60 000 0.00 1,308 60 000
08 Jan (4 11-15-2013 REG SEDOL 2171982

12 Dec 03 -100,000 00 98,765 62 -100,074 22 -1,308 60 000 000 -1,308 60 000
02 Feb (4 US TREAS NTS DTD 00040 4 25 DUE -75,000 60 75,585 94 -75.257 81 32813 000 000 328 13 0.00
03 Feb ('4 11-15-2013 REG SEDOL 2171982

Northern Trust

*Generated by Northemn Trust from reviewed penodic data on 10 May 05
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01 Jan 04 - 31 Dec 04
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Page 142 of 566

& Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Security Descnption Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States

29 Jan 04 -75,000 00 75,585 94 -75,257 81 328 13 000 000 32813 000
02 Feb 04 US TREAS NTS DTD 00040 4 25 DUE -650,000 00 655,078 12 -652,234 38 2,84374 000 000 284374 000
03 Feb 04 11-15-2013 REG SEDOL 2171982

29 Jan 04 -650,000 00 655,078 12 -652,234 38 284374 000 000 284374 000
20 Jan 04 US TREAS NTS DTD 00040 4 25 DUE -150,000 00 162,806 64 -152,578 12 228 52 000 000 228 52 G00
22 Jan 04 11-15-2013 REG SEDOL 2171982

14 Jan 04 -150,000 00 152,806 64 -152,578 12 228 52 000 000 228 52 [eXe}
08 Jan 04 US TREAS NTS DTD 00040 4 25 DUE -120,000 00 119,915 62 -120,089 06 -173 44 000 000 7344 000
09 Jan 04 11-15-2013 REG SEDOL 2171982

12 Dec 03 -120,000 00 119,915 62 -120,089 06 -173 44 000 000 -173 44 200
06 Jan 04 US TREAS NTS DTD 00040 4 25 DUE -80,000 0O 79,875 00 -80,059 38 -184 38 000 000 -184 38 aao
07 Jan 04 11-15-2013 REG SEDOL 2171982

12 Dec 03 -80,000 00 79,875 00 -80,059 38 -184 38 000 000 -184 38 000
03 Feb 04 US TREAS NTS DTD 00040 4 25 DUE -180,000 00 181,856 25 -180,618 75 1,237 50 000 000 1,237 50 000
04 Feb 04 11-15-2013 REG SEDOL 2171982

29 Jan 04 -180,000 00 181,856 25 -180,618 75 1,237 50 000 000 1.237 50 000
02 Feb 04 US TREAS NTS DTD 00040 4 25 DUE -95,000 00 95,801 56 -95,326 56 47500 000 000 47560 800
03 Feb 04 11-15-2013 REG SEDOL 2171982

29 Jan 04 -95,000 00 95,801 56 -95,326 56 47500 000 000 475 00 000

Northern Trust

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable

Account number DDF02
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Page 143 of 566

Reafized g2inftoss
Trade Date  secunty Descnption Market ——— Total
Settle Date  Acquisiion Date Shares/Par Proceeds Cost Short Term Long Term Trans'ation Short Term Long Term
Sales
Fixed income
Government bonds
United States
08 Feb )4 US TREAS NTS OTD 00040 4 25 DUE -160.000 00 162,425 60 -161,525 00 900 00 0.00 0.00 900 GO 000
10 Feb M4 11-15-2013 REG SEDOL 2171982
05 Feb 04 -160,000 00 162,425 00 -1681,52500 900 00 000 0.00 800 00 000
13 Jan 4 US TREAS NTS DTD 00040 4 25 DUE -515,000 00 521,880 08 -523,191 41 -1,311 33 000 000 1,31133 000
14 Jan 14 11-15-2013 REG SEDOL 2171982
12 Jan 04 -330,000 00 334,408 59 -335.156.25 -747 66 000 000 -747 66 000
12 Jan 04 -185,000 00 187.471.49 -188,035 16 -583 67 000 000 -563 67 000
04 Feb )4 US TREAS NTS DTD 00040 4 25 DUE -60,000 00 60,600 00 -60,703 12 -103 12 000 0.00 103 12 0.00
05 Feb 14 11-15-2013 REG SEDOL 2171982
03 Feb 04 -60,000 00 60,600 00 60,703 12 -103 12 000 0.00 103 12 000
12 Jan (4 US TREAS NTS DTD 00040 4 25 DUE -1,700,000 00 1,723,640 62 1,688,940 63 24,699 99 000 000 24,699 99 000
13Jan(4 11-15-2013 REG SEDOL 2171982
12 Dec 03 -960,000 00 973,350 00 -960,712 50 12,637 50 000 000 12,637 50 0.00
18 Dec 03 -65,000 00 65,903 90 -65,548 44 35548 000 000 35546 000
30 Dec 03 -100,000 00 101,390 63 -99,671 88 1,718 75 000 000 171875 000
31 Dec 03 -200,000 00 202,781.25 -199,843 75 2,837 50 000 0.00 2.937 50 000
06 Jan 04 -80,000 00 81,11250 -79,350 00 1,762.50 000 000 1,762.50 000
06 Jan 04 -175,000 60 177,433 60 -174,097 66 3,335 94 000 000 3,33594 0.00
06 Jan 04 -65,000.00 65,903.90 64,776 56 1,127 34 000 0.00 1,127 34 000
08 Jan 04 -55,000 00 55,764 84 -54,939 84 825 00 000 000 82500 000
12 Mar (4 US TREAS NTS DTD 00046 1 875 DUE -240,000 00 241,743 75 -241,134 38 609 37 000 000 609 37 000
15 Mar (4 01-31-2006 REG SEDOL 2352527
" fi i nodic data on 10 May 05
Northern Trust Generated by Northemn Trust from reviewed pe y
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  gecunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States

26 Feb 04 -240,000 00 241,74375 -241,134 38 609 37 000 000 609 37 000
08 Mar 04 US TREAS NTS DTD 00046 1 875 DUE -150,000 00 151,154 30 -150,708 98 445 32 000 000 445 32 [eguied
09 Mar 04 01-31-2006 REG SEDOL 2352527

26 Feb 04 -150,000 00 151,154 30 -150,708 98 445 32 000 000 445 32 000
23 Mar 04 US TREAS NTS DTD 00047 2 25 DUE -580,000 00 586,071 88 -586,253 12 -181 24 000 000 -181 24 o000
24 Mar 04 02-15-2007 REG SEDOL 2374792

23 Mar 04 -580,000 00 586,071 88 -586,253 12 -181 24 000 000 -181 24 000
07 May 04 US TREAS NTS DTD 00047 2 25 DUE -960,000 00 939,750 00 -954,521 67 -14,771 67 000 000 -14,771 67 [¢]0]
10 May 04 02-15-2007 REG SEDOL 2374792

29 Mar 04 -275,000 00 269,199 22 -276,933 59 -7.734 37 000 000 -7,734 37 000

27 Apr 04 -685,000 00 670,550 78 -677,588 08 -7,037 30 000 000 -7,037 30 aao
03 Jun 04 US TREAS NTS DTD 00047 2 25 DUE -465,000 00 455,554 69 -456,645 33 -1,090 64 000 000 -1,090 64 200
04 Jun 04 02-15-2007 REG SEDOL 2374792

28 May 04 -465,000 00 455,554 69 -456,645 33 -1,090 64 000 000 -1,090 64 800
03 Jun 04 US TREAS NTS DTD 00047 2 25 DUE -1,305,000 00 1,278,900 00 -1,281,553 01 -2,65301 000 000 -2,853 01 200
04 Jun 04 02-15-2007 REG SEDOL 2374792

28 May 04 -1,305,000 00 1,278,900 00 -1,281,553 01 -2,653 01 000 000 -2,65301 Q00
28 May 04 US TREAS NTS DTD 00047 2 25 DUE -70,000 00 68,799 61 -68,742 31 57 30 000 000 5730 o000
04 Jun 04 02-15-2007 REG SEDOL 2374792

Northern Trust
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Reatized ga-noss

Tiade Date  secunty Descnption Market
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

28 May 04 -70,000.00 68,799.61 68,742 31 57.30 0.00 0.00 57.30 0.00
04 Jun 24 US TREAS NTS DTD 00047 2 25 DUE -1,060,000.00 1,037,244 98 -1,038,638 30 -1,393 32 000 000 -1,393.32 000
07 Jun 24 02-15-2007 REG SEDOL 2374792

03 Jun 04 1,060,000 00 1,037,244 S8 -1,038,638 30 -1,383 32 000 000 -1,393.32 000
06 Apr )4 US TREAS NTS DTD 00047 2 25 DUE -875,000 00 874,384 77 -881,152.35 -8,767 58 000 000 6,767 58 0.00
07 Apr M 02-15-2007 REG SEDOL 2374792

29 Mar 04 875,000 00 874,384 77 881,152 35 6,767 58 000 0.00 6,767 58 0.00
28 May 04 US TREAS NTS DTD 00047 2 25 DUE -1,840,000 00 1,807,225 00 -1,807,207 82 1718 000 0.00 17 18 000
01Jun 4 02-15-2007 REG SEDOL 2374792

27 Apr 04 -40,000 00 39,287 50 -39,567 19 -279 000 000 -279 69 0.00

06 May 04 1,000,000 00 982,187 50 -985,390 63 -3.203 13 000 000 -3.203 13 000

07 May 04 -800,000.00 785,750 60 -782,250 00 3,500 00 000 0.00 3.500 00 000
04 Jun 04 US TREAS NTS DTD 00047 2 25 DUE -245,000 00 240,195 70 -240,062 62 13308 000 000 13308 0.00
07 Jun 04 02 15-2007 REG SEDOL 2374792

03 Jun 04 -245,000 00 240,195 70 -240,062 62 13308 000 0.00 13308 000
13 Apr(4 US TREAS NTS DTD 00052 1 § DUE -2,450,000.00 2,428,179 69 -2,439,170 71 -10,991 02 000 000 10,991 02 000
14 Apr (4 03-31-2006 REG SEDOL BOOK731

01 Apr 04 -1.560,000 00 1,546,106.25 -1,555,556 11 -9,449 86 000 000 0,449 85 0.00

06 Apr 04 -890,000 00 882,073 44 883,614 60 -1,541 16 000 0.00 -1,541 16 000

* Ti Vi ic data on 10 May 05

Northern Trust Generated by Northem Trust from reviewed penod on 10 May
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o Realized Gain/Loss Detail - Taxable
Realized gamn/loss

Trade Date  gecurity Description Market Totat
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Tem
Sales
Fixed income
Government bonds
United States
12 Jul 04 US TREAS NTS DTD 00052 1 5 DUE -165,000 00 162,570 12 -163,092 19 -522 07 000 000 -522 07 000
15 Jul 04 03-31-2006 REG SEDOL BOOK731

23 Apr 04 -165,000 00 162,570 12 -163,092 19 -522 07 000 000 -522 07 000
30 Apr 04 US TREAS NTS DTD 00052 1 5 DUE -750,000 0C 739,482 42 -741,341 57 -1,859 15 000 000 -1.859 15 000
03 May 04 03-31-2006 REG SEDOL BOOK731

19 Apr 04 -10,000 00 9,859 77 -9,897 82 -38 05 000 000 -38 05 000

23 Apr 04 -740,000 00 729.622 65 -731,44375 -1,821 10 000 000 -1,821 10 800
06 Aug 04 US TREAS NTS DTD 00052 1 5 DUE -810,000 00 800,760 94 -798,999 22 176172 000 000 176172 000
08 Aug 04 03-31-2006 REG SEDOL BOOK731

23 Apr 04 -5,000 00 4,942 97 4,942 19 078 000 000 078 G 00

26 Apr 04 -805,000 00 795,817 97 -794,057 03 1,760 94 000 000 1.760 94 D00
19 Apr 04 US TREAS NTS DTD 00052 1 5 DUE -2,010,000 00 1,989,900 00 -1,992,412 50 -2,512 50 000 000 251250 000
20 Apr 04 03-31-2006 REG SEDOL BOOK731

13 Apr 04 -2,010,000 00 1,989,900 00 -1,992,412 50 -2,512 50 000 000 2,512 580 000
13 Apr 04 US TREAS NTS DTD 00052 1 5 DUE -2,450,000 00 2,428,041 04 -2,431,72903 -3,687 99 000 000 -3,687 99 Q00
20 Apr 04 03-31-2006 REG SEDOL BOOK731

06 Apr 04 -2,010,000 00 1,991,984 69 -1,995,579 03 -3,594 34 000 000 -3,594 34 000

13 Apr 04 -440,000 00 436,056 35 -436,150 00 -93 65 000 0600 9365 000
06 Aug 04 US TREAS NTS DTD 00052 1 5 DUE -90,000 00 88,983 98 -88,959 37 24 61 000 000 24 81 000
09 Aug 04 03-31-2006 REG SEDOL BOOK731
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Reatized ga‘nfioss

Iade Dale  gecunty Descrption — Market —————— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Tean Long Tern Transtation Short Term Long Temn
Sales
Fixed income
Government bonds
United States

23 Apr 04 -90,000 00 83,983.98 88,959 37 2461 000 0.00 24.61 0.00
23 Apr )4 US TREAS NTS DTD 00052 1 5 DUE -1,000,000.00 988,314.55 -989,782.17 -1,467 62 000 0.00 -1,467 62 0.00
26 Apr M 03-31-2006 REG SEDOL BOOK731

19 Apr 04 -1,000,000 00 988.314 55 -889,782 17 -1.467 62 000 000 -1,467 62 000
06 Apr )4 US TREAS NTS DTD 00052 1 5 DUE -2,900,000 00 2,880,062 S0 -2,894,109 37 -14,046 87 000 000 -14,048 87 000
07 Apr 4 03-31-2006 REG SEDOL BOOK731

01 Apr 04 -2,960,000 60 2,880,062.50 -2,894,109 37 -14,048 87 000 0.00 -14,046 87 000
01 Apr (14 US TREAS NTS DTD 00052 1 5 DUE -1,560,000 00 1,556,100 00 -1,557,126 57 -1,026 57 000 0.00 -1,026 57 000
02 Apr (14 03-31-2006 REG SEDOL BOOK731

30 Mar 04 -1,260,000 00 1,256,850 00 -1,257,73594 -885 84 000 0.00 88594 000

01 Apr 04 -300,000 0O 299,250 00 -299,390 63 -140 63 000 0.00 -140 63 000
22 AprC4 US TREAS NTS DTD 00052 1 5 DUE -1,000,000 00 888,632 81 -989,782 17 -1,149 36 000 000 -1,149.38 000
23 Apr €4 03-31-2006 REG SEDOL BOOK731

19 Apr 04 -1,600,000 0O 988,632.81 -889,782 17 -1,149 36 000 000 -1,149.38 000
07 May (14 US TREAS NTS DTD 00053 3 125 DUE 60,000 00 57.862.50 -58,905 47 -1,042.97 000 0.00 -1,042 67 000
10 May (4 04-15-2009 REG SEDOL BOONLQ1

23 Apr 04 -60,000 00 57,862.50 -58,805 47 -1,04297 000 000 -1,042.97 000
16 Apr 04 US TREAS NTS DTD 00053 3 125 DUE -1,000,000 00 987,890 62 -997.265 63 -9,375 01 000 000 237501 000
19 Apr 04 04-15-2009 REG SEDOL BOONLQ1

Northern Trust
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Page 148 of 566
& Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  security Description Market — Total
Settle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
07 Apr 04 -1,000,000 00 987,890 62 -997,265 63 -9,37501 000 000 -8,375 0t 000
10 May 04 US TREAS NTS DTD 00053 3 125 DUE -765,000 00 737,627 34 -751,044 72 -13,417 38 000 000 -13.417 38 000
11 May 04 04-15-2009 REG SEDOL BOONLQ1
23 Apr 04 -765,000 00 737,627 34 -751,044 72 -13,417 38 000 000 -13,417 38 000
06 May 04 US TREAS NTS DTD 00053 3 125 DUE -40,000 00 38,968 75 -39,270 31 -301 56 000 000 -301 56 000
07 May 04 04-15-2009 REG SEDOL BOONLQ1
23 Apr 04 -40,000 00 38,968 75 -39,270 31 -301 56 000 000 -301 56 a00
23 Apr 04 US TREAS NTS DTD 00053 3 125 DUE -3,000.000 00 2,955,267 66 -2,956,766 06 -1,498 40 000 000 -1,498 40 000
26 Apr 04 04-15-2009 REG SEDOL BOONLQ1
19 Apr 04 -595,000 00 586,128 09 -587,089 50 -961 41 000 000 -961 41 000
23 Apr 04 -2,405,000 00 2,369,139 57 -2,369,676 56 -536 99 000 000 -536 99 o400
27 Apr 04 US TREAS NTS DTD 00053 3 125 DUE -735,000 00 721,764 26 -721,630 27 133 99 000 000 13398 aeoo
28 Apr 04 04-15-2009 REG SEDOL BOONLQ1
23 Apr 04 -140,000 00 137,478 91 -137.484 37 -5 46 000 000 -5 48 000
23 Apr 04 -595,000 00 584,285 35 -584,145 90 13945 000 000 13845 000
19 Apr 04 US TREAS NTS DTD 00053 3 125 DUE -3,595,000 G0 3,548,939 06 -3,650,638 68 -1,699 62 000 000 -1,699 62 000
20 Apr 04 04-15-2009 REG SEDOL BOONLQ1
07 Apr 04 -50,000 00 49,359 37 -49,863 28 -503 91 000 000 -503 91 200
12 Apr 04 -155,000 00 153,014 07 -154,079 69 -1,065 62 000 000 -1,065 62 000
13 Apr 04 -1,050,000 00 1,036,546 87 -1,039,171 88 -2,62501 000 000 2,625 01 Q00
14 Apr 04 -1,175,000 00 1,159,945 31 -1,155,539 06 4,406 25 000 000 4,406 25 000
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Reafized ga’nfioss
Irade Dale  Secunty Descnption Market ———— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Tem Long Temm Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
16 Apr 04 -1,165,600 00 1.150.073.44 -1.151.884 77 -1.91133 000 0.00 -1.911.33 000
27 Apr 04 US TREAS NTS DTD 00053 3 125 DUE -2,305,000.00 2,263,131.84 -2,265,534 38 -2,402.54 0.00 0.00 -2,402.54 000
28 Apr D4 04-15-2009 REG SEDOL BOONLQ1
23 Apr 04 -1.710,000 00O 1,678,939 46 -1,678,273 44 -333 98 000 000 -33398 0.00
23 Apr 04 -595,000 00 584,192.38 -586,260.94 -2,068 56 000 000 -2,068 56 0.00
29 Apr 4 US TREAS NTS DTD 00053 3 125 DUE -760,000 00 743,315 62 -748,135 94 -2,820 32 000 0.00 -2.820 32 0.00
30 Apr 4 04-15-2009 REG SEDOL BOONLQ1
23 Apr 04 -760,000 00 74331562 748,135 94 -2,820 32 000 000 -2,820 32 000
22 Apr (14 US TREAS NTS DTD 00053 3 125 DUE -3,000,000 0O 2,956 289 06 -2,960,115 12 -3.826 06 000 000 -3,826 06 000
23 Apr(4 04-15-2009 REG SEDOL BOONLQ1
19 Apr 04 -3,000,000 00 2,956,289 06 -2,960,115 12 -3,826 06 000 0.00 3,826 06 000
13 May 14 US TREAS NTS DTD 00053 3 125 DUE -4,395,000 00 4,237,569 73 4,293,416.22 -55,846 49 000 0.00 55,848 49 000
14 May 04 04-15-2009 REG SEDOL BOONLQ1
23 Apr 04 -955,000 G0 920,791 60 -937,578 T1 -16,787 11 000 000 -16,787 11 000
26 Apr 04 -350,000 60 337,462 89 -343,314 45 -5,851 56 000 000 5,851 56 000
26 Apr 04 -295,000 00 284,433 0% -289,284 38 -4,851 37 000 0.00 485137 000
26 Apr 04 -190,600 00 183.194 14 -186,348 44 -3,154 30 000 0.00 3,154 30 000
29 Apr 04 -925,000 00 891,866.21 -904,258 77 -12,393 56 000 0.00 -12,393 56 000
30 Apr 04 -930,000 00 896,687 11 -909,583 59 -12,896 48 000 000 -12.896 48 000
11 May 04 750,000 00 723134 77 -723,046 88 87 89 000 0.00 87 89 0.00
28 Jun O« US TREAS NTS DTD 00056 3 875 DUE -100,000 00 99,988.28 -99,546 87 441 41 000 0.00 44141 000
29 Jun 0« 05-15-2009 REG SEDOL B0120W8
Northern Trust Generated by Northem Trust from reviewed penodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  secunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

09 Jun 04 -100,000 00 99,988 28 -99,546 87 441 41 000 000 44144 000
09 Jun 04 US TREAS NTS DTD 00056 3 875 DUE -145,000 00 144,275 00 -143,912 50 362 50 000 000 362 50 [y
10 Jun 04 05-15-2009 REG SEDOL B0120W6

14 May 04 -145,000 00 144,275 00 -143,912 50 36250 000 000 362 50 coe
19 May 04 US TREAS NTS DTD 00056 3 875 DUE -190,000 00 189,525 00 -189,287 50 237 50 000 000 237 50 000
20 May 04 05-15-2009 REG SEDOL B0120W6

13 May 04 -190,000 00 189,525 00 -189,287 50 237 50 000 000 237 50 000
26 May 04 US TREAS NTS DTD 00056 3 875 DUE -115,000 00 11541328 -114,568 76 844 53 000 000 3844 53 800
27 May 04 05-15-2009 REG SEDOL B0120W6

13 May 04 -115,000 00 115,413 28 -114,568 75 844 53 000 000 844 53 Q00
27 May 04 US TREAS NTS DTD 00056 3 875 DUE -755,000 00 759,541 80 -752,057 42 7,484 38 000 000 7,484 38 300
28 May 04 05-15-2009 REG SEDOL B0120W6

13 May 04 -470,000 00 472,827 35 -468,237 50 4,589 85 000 000 4,589 85 000

14 May 04 -285,000 00 286,714 45 -283,819 92 2,894 53 000 000 2,894 53 600
20 May 04 US TREAS NTS DTD 00056 3 875 DUE -240,000 00 240,037 50 -239,100 00 937 50 000 000 937 50 400
21 May 04 05-15-2009 REG SEDOL B0120W6

13 May 04 -240,000 00 240,037 50 -239,100 00 937 50 000 000 937 50 000
21 May 04 US TREAS NTS DTD 00056 3 875 DUE -75,000 00 74,958 98 -74,718 75 24023 000 000 240 23 000
24 May 04 05-15-2009 REG SEDOL B0120W6

Northern Trust *Generated by Northemn Trust from reviewed penodic data on 10 May 05
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Realized ga'nftoss

Irede Date  gecunty Descnption Market
Setlle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Government bonds
United States

13 May 04 -75,000 00 74,958.98 -74,718.75 240.23 000 0.00 240.3 000
10 Jun 01 US TREAS NTS DTD 00056 3 875 DUE -300,000 00 288,408.25 -298,640.63 -234 38 0.00 0.00 -234.38 000
14Jun 0} 05-15-2009 REG SEDOL BO120W6

09 Jun 04 -300,000.00 298,406.25 -298,840 63 -234 38 000 000 -234 38 000
25 May (4 US TREAS NTS DTD 00056 3 875 DUE -§5,000 00 95,000 00 -94,643 75 356 25 000 0.00 3156.25 000
26 May (4 05-15-2009 REG SEDOL B80120W6

13 May 04 -95,000 00 95,000 00 -94.843 75 356 25 000 000 356.25 000
09 Jun 01 US TREAS NTS DTD 00056 3 875 DUE -75,000 00 74,554 -74,437 50 11718 000 000 11719 000
10 Jun 01 05-15-2009 REG SEDOL B0120wW6

14 May 04 -75,000 00 74,554 69 -74,437 50 11719 000 000 117 19 000
13 May (4 US TREAS NTS DTD 00056 3 875 DUE -2,000,000 00 1,887,968 75 1,992,500 00 -4,531.25 000 000 453125 000
17 May (4 05-15 2009 REG SEDOL B0120W6

13 May 04 -2,000,000 00 1,987,968 75 1,992,500 00 -4,531.25 000 000 4,53125 000
20 May (4 US TREAS NTS DTD 00056 3 875 DUE -130,000 00 130,050 78 -129,512 50 538 28 000 0.00 53828 000
21 May (14 05-15-2009 REG SEDOL B0120W6

13 May 04 -130,000 00 130,050 78 -129,512 50 538 28 000 000 538.28 000
07 Jun 04 US TREAS NTS DTD 00056 3 875 DUE -995,000 00 991,424.22 -889,603 52 1,820 70 000 000 1,820 70 000
08 Jun 04 05-15-2009 REG SEDOL B0120W6

‘Gen Northemn Trust from reviewed penodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  secunty Description Market —— Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Shont Term Long Term
Sales
Fixed income
Government bonds
United States
14 May 04 -380,000 00 378,634 38 -377.150 00 1,484 38 000 000 1,484 38 a 00
14 May 04 -615,000 00 612,789 84 -612,453 52 336 32 000 000 336 32 000
26 May 04 US TREAS NTS DTD 00056 3 875 DUE -65,000 00 65,243 75 -64,756 25 487 50 000 000 487 50 006
27 May 04 05-15-2009 REG SEDOL B0120W6
13 May 04 -65,000 00 65,243 75 -64,756 25 487 50 000 000 487 50 000
24 May 04 US TREAS NTS DTD 00056 3 875 DUE -695,000 00 693,968 36 -692,393 75 1,574 61 000 000 1,574 81 000
25 May 04 05-15-2009 REG SEDOL B0120W6
13 May 04 -695,000 00 693,968 36 -692,393 75 1,574 61 000 000 1,574 61 000
10 Jun 04 US TREAS NTS DTD 00056 3 875 DUE -1,240,000 00 1,234,090 62 -1,238,441 40 -4,350 78 000 000 4,350 78 000
14 Jun 04 05-15-2009 REG SEDOL B0120W6
14 May 04 -150,000 00 149,285 16 -148,875 00 410 18 000 000 410 16 800
17 May 04 -530,000 00 527,474 21 -531,449 22 -3,975 01 000 000 -3,975 01 DoD
01 Jun 04 -70,000 00 69,666 41 -70,000 00 -333 59 000 000 -33359 000
03 Jun 04 -60,000 00 59,714 06 -60,000 00 -285 94 000 000 -28594 200
09 Jun 04 -325,000 00 32345117 -323,527 34 -76 17 000 000 7617 000
09 Jun 04 -105,600 00 104,499 61 -104,589 84 -80 23 000 000 9023 000
18 May 04 US TREAS NTS DTD 00056 3 875 DUE -175,000 00 175,136 72 -174,34375 792 97 000 000 792 97 000
19 May 04 05-15-2009 REG SEDOL B0120W6
13 May 04 -175,000 00 175,136 72 -174,34375 79297 000 000 79297 000
17 Jun 04 US TREAS NTS DTD 00058 2 5 DUE -4,725,000 00 4,701,375 00 -4,696,125 95 5,249 05 000 000 5,249 05 000
18 Jun 04 05-31-2006 REG SEDOL B01B250
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o Realized Gain/Loss Detail - Taxable
Rea’ized gainfioss

Iade Jate  Secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Shont Term Long Term
Sales
Fixed income
Government bonds
United) States

28 May 04 -170,000 00 169,150.00 -169,97579 82579 0.00 000 82579 000

15 Jun 04 -2.435,000.00 2422 825.00 -2,420,732 42 2,092.58 0.00 0.00 2,092.58 000

15 Jun 04 -1,525,0600 00 1,517,375.00 -1,513,5682.50 3.812.50 000 0.00 3.812.50 000

17 Jun 04 -595,000 00 592,025.00 -591,855.24 169.76 000 0.00 16976 000
23 Jun )4 US TREAS NTS DTD 00058 2 5 DUE -395,000.00 393,194.46 -392,912.30 282 16 000 0.00 282 16 000
24 Jun M4 05-31-2006 REG SEDOL B018250

17 Jun 04 -395,000 00 393,194 46 -392,912 30 282 16 000 0.00 282 16 000
09 Jul (4 US TREAS NTS DTD 00058 2 5 DUE -110,000.00 110,021.48 -109,582.73 43875 000 0.00 43875 000
14 Jul 14 05-31-2006 REG SEDOOL B018250

25 Jun 04 -110,000 00 110,021.48 -109,582 73 43875 000 000 43875 000
08 Jun )4 US TREAS NTS DTD 00058 2 5 DUE -75,000 00 74,695 31 -74,989 32 -294 01 000 0.00 -294 01 000
09 Jun 24 05-31-2006 REG SEDOL B018250

28 May 04 -75,000 00 74,695 31 -74.989 32 -294 01 000 0.00 -294 01 0.00
01 Jun 24 US TREAS NTS DTD 00058 2 5 DUE -775,000 00 774,182 62 -774,889 63 -707 01 000 0.00 -707 01 0.00
04 Jun 04 05-31-2006 REG SEDOL B018250

28 May 04 -775,000 60 774,182 62 -774,889 63 -707 01 000 000 -707 01 000
24 Jun 04 US TREAS NTS DTD 00058 2 5 DUE -825,000 00 821,906.25 821,350 27 555 88 000 000 555 98 000
25 Jun 04 05-31-2006 REG SEDOL B01B250

23 Jun 04 -825,000 00 821,906.25 -821,350 27 555 88 000 000 555.98 000
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Dat Security Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Tem Long Term Translation Short Term tong Term
Sales
Fixed income
Government bonds
United States
02 Jul 04 US TREAS NTS DTD 00058 2 5 DUE -45,000 00 45,036 91 -44,829 30 207 61 000 000 207 61 000
06 Jul 04 05-31-2006 REG SEDOL B01B250
25 Jun 04 -45,000 00 45,036 91 -44,829 30 207 61 000 000 207 61 000
12 Jul 04 US TREAS NTS DTD 00058 2 5 DUE -2,930,000 00 2,930,686 72 -2,918,885 49 11,801 23 000 0600 14,801 23 000
13 Jul 04 05-31-2006 REG SEDOL B01B250
25 Jun 04 -2,930,000 00 2,930,686 72 -2,918,885 49 11,801 23 000 000 11,801 23 200
23 Jun 04 US TREAS NTS DTD 00058 2 5 DUE -4,080,000 00 4,062,150 00 -4,057,91507 4,234 93 000 000 4,234 93 000
24 Jun 04 05-31-2006 REG SEDOL B01B250
17 Jun 04 -425,000 00 423,140 62 -422,476 56 664 08 000 000 664 06 000
17 Jun 04 -170,000 00 169,256 25 -168,857 81 398 44 000 000 398 44 age
17 Jun 04 -3,485,000 00 3,469,753 13 -3,466,580 70 3,172 43 000 000 3,172 42 Qoo
24 Jun 04 US TREAS NTS DTD 00058 2 5 DUE -3,255,000 00 3,242,793 75 -3,240,600 18 2,193 57 000 000 2,193 57 000
25 Jun 04 05-31-2006 REG SEDOL B018250
23 Jun 04 -3,255,000 00 3,242,793 75 -3,240,600 18 2,193 57 000 000 219357 000
25 Jun 04 US TREAS NTS DTD 00058 2 5 DUE -3,255,000 00 3,242,793 75 -3,242,337 89 455 86 000 000 455 86 a0
28 Jun 04 05-31-2006 REG SEDOL B01B250
24 Jun 04 -3,255,000 00 3,242,793 75 -3,242,337 89 455 86 000 000 455 86 adaa
09 Jul 04 US TREAS NTS DTD 00058 2 5 DUE -170,000 00 169,986 72 -169,355 13 63159 000 000 63159 000
12 Jul 04 05-31-2006 REG SEDOL B01B250
25 Jun 04 -170,000 00 169,986 72 -169,355 13 63159 000 000 83158 ¢ o0
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Trede Liate  Secunty Descnption Market Total
Settle Dlate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Temn Transiation Short Term Long Term
Salex
Fixed income
Government bonds
Unitec States
28 May )4 US TREAS NTS DTD 00058 2 5 DUE 1,020,600 00 1,020,000.00 -1,020,278 13 -278 13 000 0.00 -278 13 000
01Jun(4 05-31-2006 REG SEDCOL 8018250
27 May 04 -575,000 00 575,000 0O -575,000 00 000 000 000 000 000
27 May 04 445,000 00 445,000 00 445,278 13 -278 13 000 0.00 -278 13 000
23 Jun 4 US TREAS NTS DTD 00058 2 5 DUE -250,0600 00 248,857 10 -248,678 67 17843 000 000 178 43 000
24 Jun (14 05-31-2006 REG SEDOL B018250
17 Jun 04 -250,000 00 248,857 10 -248,678 67 17843 000 0.00 17843 0.00
06 Aug ' M4 US TREAS NTS DTD 00060 2 75 DUE -85,000 6O 85,610 94 85,239 06 37188 000 0.00 37188 0.00
09 Aug ' M4 06-30-2006 REG SEDOL BO1PX60
15 Jul 04 -85,000 00 85,610 94 -85,239 06 37188 000 000 37188 000
02 Jul 04 US TREAS NTS DTD 00060 2 75 DUE -45,000 00 45,0683 28 -44,952 30 11098 000 0.00 11088 0.00
06 Jul 04 06-30-2006 REG SEDOL B0O1PX60
23 Jun 04 -45,000 00 45,063 28 -44 852 30 11098 000 000 11088 000
02 Jul 0% US TREAS NTS DTD 00060 2 75 DUE 620,000 00 620,871 88 619,615 50 1,256 38 000 0.00 1,256 38 0.00
06 Jul 04 06-30-2006 REG SEDOL BQ1PX60
23 Jun 04 -195,000 00 185,274 22 -194,793 30 480 92 000 000 480.92 000
23 Jun 04 -380,000 00 380,534 38 -379,597.20 937 18 000 000 937 18 0.00
02 Jul 04 -45,000 00 45,063 28 -45,225 00 -161 72 000 000 -16172 000
16 Jan 4 US TREAS NTS DTOD 01-15-2004 3 25 -50,000 00 50,505 86 -50,695 31 -189 45 000 000 -189 45 000
20 Jan 14 DUE 01-15-2009 REG SEDOL

2308360
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& Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Secunty Description Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
14 Jan 04 -50,000 00 50,505 86 -50,695 31 -189 45 000 000 -189 45 600
16 Jan 04 US TREAS NTS DTD 01-15-2004 3 25 -110,000 00 111,370 70 -111,529 69 -158 99 000 000 -158 99 000
20 Jan 04 DUE 01-15-2009 REG SEDOL
2308360
14 Jan 04 -110,000 00 111,370 70 -111,529 69 -158 99 000 000 -158 99 200
23 Jan 04 US TREAS NTS DTD 01-15-2004 3 25 -675,000 00 685,705 08 -683,050 78 2,654 30 000 000 2,654 30 000
26 Jan 04 DUE 01-15-2009 REG SEDOL
2308360
14 Jan 04 -495,000 00 502,850 39 -501,032 81 1,817 58 000 000 1,817 58 000
21 Jan 04 -180,000 00 182,854 69 -182,017 97 836 72 000 000 83672 000
16 Jan 04 US TREAS NTS DTD 01-15-2004 3 25 -535,000 00 541,708 40 -542,439 84 -73144 000 000 -73144 (4]
20 Jan 04 DUE 01-15-2009 REG SEDOL
2308360
14 Jan 04 -535,000 00 541,708 40 -542,439 84 <731 44 000 600 -731 44 000
21 Jan 04 US TREAS NTS DTD 01-15-2004 3 25 -575,000 00 581,199 22 -582,085 16 -885 94 000 000 -885 94 QQg
22 Jan 04 DUE 01-15-2009 REG SEDOL
2308360
14 Jan 04 -45,000 00 45,485 16 -45,62578 -140 62 000 000 -140 62 000
14 Jan 04 -530,000 00 535,714 06 -536,459 38 -745 32 000 000 -745 232 000
27 Apr 04 US TREAS NTS DTD 02/15/2000 6 5 -180,000 00 205,600 78 -205,403 91 196 87 000 000 196 87 000
28 Apr 04 DUE 02-15-2010 BEO SEDOL

2545383

Northern Trust

*Generated by Northemn Trust from reviewed penodic data on 10 May 05



AR3 Additiongl -Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 157 of 566

Reafized gainjloss

Irade Date  Secunty Descnption Market Total
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Term Lonq Temn Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

26 Apr 04 -180,000.00 205,600.78 -205,403.91 196 87 000 0.00 196 87 000
20 Sep 04 US TREAS NTS DTD 02/15/2000 6 5 -125,000.00 144,082.03 -143,007 81 1,074 22 000 0.00 1.074.22 000
21 Sep 04 DUE  02-15-2010 BEO SEDOL

2545383

08 Sep 04 -125,000 60 144,082 03 -143,007 81 1,074 22 000 000 1,074 22 000
15 Aprud US TREAS NTS DTD 02/15/2001 5 -65,000 00 69,151 37 69,133 59 1778 000 0.00 1778 000
16 Apr )4 DUE 02-15-2011 BEO SEDOL

2724609

14 Apr 04 -65,000 00 69,151 37 -69,133 59 17.78 000 000 1778 0.00
10 Mar 4 US TREAS NTS DTD 02/15/2004 3 -120,000 00 121,832 81 -120,037 50 1,795 31 000 0.00 1,795 31 000
11 Mar 4 DUE 02-15-2009 REG SEDOL

2376174

24 Feb 04 -120,000 00 121,832 81 -120,037 50 1,795 31 000 0.00 1,795 3t 0.00
24 Mar M4 US TREAS NTS DTD 02/15/2004 3 -375,000.00 381,328 12 -375,117 19 6,210 93 000 0.00 621097 0.00
25 Mar M DUE 02-15-2009 REG SEDOL

2376174

24 Feb 04 -375,000 00 381,328 12 -375,117 19 6,21083 000 0.00 6.21033 000
12 Mar 4 US TREAS NTS DTD 02/15/2004 3 -350,000 00 354,853 52 -350,109 37 4,744 15 000 0.00 4,744 15 0.00
15 Mar M4 DUE 02-15-2009 REG SEDOL

2376174

24 Feb 04 -350,000.00 354,853 52 -350,109 37 4,744 15 000 000 4,744 15 000

* { [ M
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Skt B-R



h e $ry BN ey

s e
LR P
e e AR

ey

DA N R ST

fe Account number DDFOZ l

L

*AR3 Additional Checks ST

St e Wk & ",
\“ b3 FEINERA S

SN
01Jan 04-31Dec04 =+ ™ e o e e DO - BLACKROCK CORE
\ - A B3R - ~‘>"\»j“}f§3<?§’,\;‘,,. s
Page 158 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecunty Descnption Market — Tota)
Settie Date  Acquristtion Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government bonds
United States
12 Mar 04 US TREAS NTS DTD 02/15/2004 3 -110,000 00 111,718 75 -110,034 38 1,684 37 000 000 1,684 37 000
15 Mar 04 DUE 02-15-2009 REG SEDOL
2376174
24 Feb 04 -110,000 00 114,718 75 -110,034 38 1,684 37 000 000 1,684 37 800
17 Mar 04 US TREAS NTS DTD 02/15/2004 3 -200,000 00 203,34375 -200,062 50 3,28125 000 000 3,28125 Q00
18 Mar 04 DUE 02-15-2008 REG SEDOL
2376174
24 Feb 04 -200,000 00 203,343 75 -200,062 50 3,28125 000 000 3,281 25 8 Ga
25 Feb 04 US TREAS NTS DTD 02/15/2004 3 -925,000 00 926,192 38 -925,401 56 790 82 000 000 790 82 000
26 Feb 04 DUE 02-15-2009 REG SEDOL
2376174
18 Feb 04 -180,000 00 180,232 03 -180,168 75 63 28 000 000 6328 000
24 Feb 04 -745,000 00 745,960 35 -745,232 81 727 54 000 000 727 54 000
08 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -90,000 00 91,940 62 -92,362 50 421 88 000 000 -421 88 000
12 Jul 04 DUE 05-15-2014 REG SEDOL
B0122X1
02 Jul 04 -90,000 00 91,940 62 -92,362 50 421 88 000 000 -421 88 000
26 Aug 04 US TREAS NTS DTD 06/15/2004 4 75 -715,000 00 744,605 47 -744,304 75 30072 000 000 30072 000
27 Aug 04 DUE 05-15-2014 REG SEDOL
B0O122X1
18 Aug 04 -715,000 00 744,605 47 -744,304 75 300 72 000 000 30072 000

Northern Trust *Generated by Northemn Trust from reviewed periodic data on 10 May 05




AR3 Additional Checks

01 Jari 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 159 of 56-6

Reatized ga’nftoss

Irade Date  secunty Descaption Market ———— Total
Settle ate _ Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtatron Short Term Long Term
Sales
Fixed income
Government bonds
Unitec States
30 Jun (4 US TREAS NTS DTD 06/15/2004 4 75 -280,000 00 282,953 12 -281,214.06 1,739 06 0.00 0.00 1,739 06 000
01Jul 0} DUE 05-15-2014 REG SEDOL

B0122X1

21 Jun 04 -280,000 00 282,953 12 -281,214 06 1,739 08 000 0.00 1,739 06 000
18 Aug 14 US TREAS NTS DTD 06/15/2004 4 75 -1,750,000 00 1,822,734 38 -1,826,539 33 -3,804 95 000 000 3,804 85 000
19 Aug 114 DUE 05-15-2014 REG SEDOL

B80122X1

13 Aug 04 -1,340,000 6O 1,395,693 75 -1,398,858 08 -3,164 33 000 000 3.164 33 000

17 Aug 04 410,000 00 427,040 63 -427,881.25 -840 62 000 0.00 640 62 000
01 Jul 0} US TREAS NTS DTD 06/15/2004 4 75 -200,000 00 202,312.50 -200,867 19 1,445 31 000 0.00 1,445 31 0.00
02 Jul 01 DUE 05-15-2014 REG SEDOL

BO122X1

21Jun 04 -200,000 00 202,312 50 -200,867 19 1,445 31 000 000 1,445 000
21 May M4 US TREAS NTS DTD 06/15/2004 4 75 -225,000 00 225,316 41 -223,382 25 1,934 16 000 000 1.934 16 000
24 May )4 DUE 05-15-2014 REG SEDOL

B0122X1

13 May 04 -225,000 00 225,316 41 -223,382.25 1,934 18 000 0.00 1,934 16 000
13 Aug 14 US TREAS NTS DTD 06/15/2004 4 75 -345,000 00 359,851 17 -348,861 72 10,989 45 000 000 10,889.45 0.00
16 Aug 4 DUE 05-15-2014 REG SEDOL

B0O122X1

28 Jul 04 -70,000 00 7301328 -70,896 87 2,116 41 000 000 2,116 41 000

29 Jul 04 -275,000 00 285,837 89 -277,964 85 8,873 04 000 000 8,873 04 000

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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Page 160 of 566

¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  gecunty Description Market —— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
17 Aug 04 US TREAS NTS DTD 06/15/2004 4 75 -410,000 00 42763975 -428,008 81 -369 06 000 000 -368 06 800
19 Aug 04 DUE 05-15-2014 REG SEDOL

B0122X1

13 Aug 04 -410,000 00 427,63975 428,008 81 -369 06 000 000 -369 06 [1314]
12 Aug 04 US TREAS NTS DTD 06/15/2004 4 75 -315,000 00 327,563 09 -324,222 16 3,34093 000 000 334083 a 00
13 Aug 04 DUE 05-15-2014 REG SEDOL

B80122X1

16 Jut 04 -275,000 00 285,967 78 -283,035 16 2,932 62 000 000 293262 G400

16 Jul 04 -40,000 00 41,595 31 -41,187 00 408 31 000 000 408 31 000
13 Jul 04 US TREAS NTS DTD 08/15/2004 4 75 -1,775,000 00 1,812,164 06 1,819,184 38 7,020 32 000 000 7,020 32 000
14 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

02 Jul 04 -1,010,000 00 1,031,146 87 -1,036,512 50 -5,365 63 000 000 -5,365 63 Qoo

02 Jul 04 -300,000 00 306,281 25 -307,500 00 -1,21875 000 000 -1,23875 000

06 Jul 04 -465,000 00 474,735 94 -475,171 88 -435 94 000 000 -435 94 000
12 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -35,000 00 35,866 80 -35918 75 -5195 000 000 -51 95 000
13 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

02 Jul 04 -35,000 00 35,866 80 -35,918 75 -51 95 000 000 5195 000
26 May 04 US TREAS NTS DTD 06/15/2004 4 75 -890,000 00 893,337 50 -885,565 56 777194 000 000 777194 G G0
27 May 04 DUE 05-15-2014 REG SEDOL

B0122X1

13 May 04 -650,000 00 652,437 50 -645,326 50 7,111 00 000 000 711100 000

Northern Trust

*Generated by Northern Trust from reviewed periadic data on 10 May 05



AKR3 Additional Checks

01 Jan 04 - 31 Dec 04

& Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 161 of 566

Reafized ga’nfloss

Iade Date  gecunty Descnption Market Total
Setlle Jate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Tem
Sales
Fixed income
Government bonds
Unitec! States

18 May 04 -80,000 00 80,300.00 -80,056.25 24375 000 000 24375 000

18 May 04 -150,000 00 150,562.50 -150,187.50 37500 000 0.00 37500 000

24 May 04 -10,000 00 10,037.50 -9,995.31 4218 000 0.00 42.19 000
28 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -75,000 00 75.855 47 -T7.22563 -1,370 16 000 000 -1,370 18 0.00
29 Jul 0} DUE 05-15-2014 REG SEDOL

BO122X1

16 Jul 04 -75,000 00 75,855 47 -77,225 83 -1,370 16 000 0.00 -1.370 16 000
13 Jut 0t US TREAS NTS DTD 06/15/2004 4 75 -60,000 G0 61,167 19 61,575 00 407 81 000 000 407 81 0.00
14 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

02 Jul 04 -60,000 00 61,167 19 61,575 00 -407 81 000 0.00 -407 81 000
15 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -45,000 00 45,896 48 45917 80 -2142 000 0.00 -21 42 000
20 Jul O« DUE 05-15-2014 REG SEDOL

B0122X1

13 Jul 04 -45,000 00 45,896 48 45,917 90 <2142 000 0.00 -2142 000
02 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -300,000 00 307,828.12 -300,325 01 7,503 11 000 000 7,503 11 000
06 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

28 Jun 04 10,000 00 10,260 84 -10,0583 13 207 81 000 0.00 207 81 000

28 Jun 04 -290,000 00 297,567 18 -280,271 88 7,285 30 000 0.00 728530 0.00
02 Ju! 04 US TREAS NTS DTD 06/15/2004 4 75 -240,000 00 245,990 62 -246,300.00 -309.38 000 000 -309.38 000
06 Jul 04 DUE 05-15-2014 REG SEDOL

B0O122X1

Northern Trust

*Generated by Northem Trust from reviewed penodic data on 10 May 05
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) ) ) Page 162 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  gecurty Descrption Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Temm
Sales
Fixed income
Government bonds
United States

02 Jul 04 -240,000 00 245,990 62 -246,300 00 -309 38 000 000 -308 38 000
16 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -555,000 00 570,262 50 -566,320 81 3,941 69 000 000 394169 000
19 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

13 Jul 04 -555,000 00 570,262 50 -566,320 81 3,941 69 000 000 3,341 68 ¢00
19 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -100,000 00 103,125 00 -103,054 69 70314 000 000 7021 000
22 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

16 Jul 04 -100,000 00 103,125 00 -103,054 69 7031 000 000 7031 [eXut]
05 Aug 04 US TREAS NTS DTD 06/15/2004 4 75 -50,000 00 51,398 44 -51,483 76 -8532 000 000 -85 32 000
06 Aug 04 DUE 05-15-2014 REG SEDOL

B0122X1

16 Jul 04 -50,000 00 51,398 44 -51,483 76 -85 32 000 000 -85 32 o000
29 Jun 04 US TREAS NTS DTD 06/15/2004 4 75 -185,000 00 185,158 98 -185,802 15 -643 17 000 000 -643 17 000
30 Jun 04 DUE 05-15-2014 REG SEDOL

B0122X1

21 Jun 04 -185,000 00 185,158 98 -185,802 15 -643 17 000 000 84317 840
02 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -65,000 00 66,523 44 -66,706 25 -182 81 000 000 -182 81 000
06 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

02 Jul 04 -65,000 00 66,523 44 -66,706 25 -182 81 000 000 -182 81 ooo

Northern Trust *Generated by Northemn Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

0D -BLACKROCK CORE

Page 163 of 566

Reafized ga’nfloss

Irade Date  secunty Descnption Market Total
Settle Da'e Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transialion Short Term Long Temm
Sales
Fixed income
Government bonds
United !3tates
24 Jun 04 US TREAS NTS DTD 06/15/2004 4 75 -570,000.00 5§75.210.16 -571,996 87 321329 000 000 321329 000
25Jun 04 DUE 05-15-2014 REG SEDOL

B0122X1

18 Jun 04 -450,000 00 454,113.28 451,476 56 263672 000 000 2.636 72 0.00

21 Jun 04 -120,000 00 121,096 88 -120,520 31 576 57 000 0.00 576 57 0.00
30 Aug Ot US TREAS NTS DTD 06/15/2004 4 75 -1,345,000 00 1,402,740 43 1,398,229.27 4,511 16 000 000 4,511 16 000
31 Aug 0} DUE 05-15-2014 REG SEDOL

BO122X1

18 Aug 04 -920,000.00 959,495 31 -957,706 81 1,788 50 000 0.00 1,788.50 000

23 Aug 04 -425,000 00 443245 12 440,522 46 2,722.66 000 0.00 2,722 66 000
21 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -410,000 00 417,81562 422,41524 4,599 62 000 000 4,599 62 000
22 Jul 0« DUE 05-15-2014 REG SEDOL

B0122X1

16 Jul 04 -125,000 0O 127,382.81 -128,709 39 -1,326 58 000 000 -1,326 58 0.00

16 Jul 04 -285,000 00 250,432.81 -293,705 85 -3,27304 000 000 327304 0.00
15 Jul 04 US TREAS NTS OTD 06/15/2004 4 75 -1,070,0600 60 1,091,567 19 -1,091,825 70 -258 51 000 000 -258 51 000
19 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

13 Jul 04 -1,070,000 00 1,091,567 19 1,091,825 70 -258 51 000 0.00 258.51 0.00
25 Jun 14 US TREAS NTS DTD 06/15/2004 4 75 -230,000 00 231,617 19 -230,997.27 619 92 000 000 61992 000
28 Jun 4 DUE 05-15-2014 REG SEDOL

B0122X1

21 Jun 04 -230,000 00 231,617 19 -230,997 27 619 92 000 0.00 619.92 000

* Ti m ntodic data on 10 May 05
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o Realized Gain/Loss Detail - Taxable
Realized gain/ioss
Trade Date  gecurity Description Market —— Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Tem Long Term Translation Shost Term Long Term
Sales
Fixed income
Government bonds
United States
15 Jun 04 US TREAS NTS DTD 06/15/2004 4 75 -600,000 00 589,062 50 -600,380 67 -1,318 17 000 000 -1.318 17 800
16 Jun 04 DUE 05-15-2014 REG SEDOL
B0122X1
24 May 04 -10,000 00 9,984 38 -9,995 31 -1093 000 000 -1G 93 g oo
25 May 04 -60,000 00 59,906 25 -60,196 88 -290 63 000 000 -290 63 000
27 May 04 -45,000 00 44,929 69 -45,283 01 -353 32 000 000 -35332 200
27 May 04 -70,000 00 69,890 62 -70,525 00 -634 38 000 000 -634 38 000
03 Jun 04 -10,000 00 9,984 37 -10,025 00 -40 63 000 000 -40 63 8ao
09 Jun 04 -50,000 00 49,921 88 -49,843 75 7813 000 000 7813 000
09 Jun 04 -125,000 00 124,804 69 -124,628 91 17578 000 000 17578 Qoo
10 Jun 04 -80,000 00 79,875 00 -79,600 00 27500 000 000 27500 000
14 Jun 04 -10,000 00 9,984 37 -9,932 81 5156 000 000 5156 000
14 Jun 04 -20,000 00 19,968 75 -19,843 75 12500 000 000 12500 000
15 Jun 04 -120,000 00 119,812 50 -120,506 25 -693 75 000 000 893 75 000
12 Aug 04 US TREAS NTS DTD 06/15/2004 4 75 -675,000 00 701,789 06 -685,673 64 16,115 42 000 000 16,115 42 000
16 Aug 04 DUE 05-15-2014 REG SEDOL
B0122X1
16 Jul 04 -45,000 00 46,785 94 -46,314 84 471 10 000 000 47110 {o0
16 Jul 04 -65,000 00 67,579 68 -66,889 06 690 62 000 000 690 62 000
27 Jul 04 -500,000 00 519,843 75 -506,484 38 13,359 37 000 000 13,358 37 000
27 Jul 04 -55,000 00 57,182 82 -55,857 23 1,325 59 000 000 1,325 59 800
28 Jul 04 -10,000 00 10,396 87 -10,128 13 268 74 000 000 26874 Q00
16 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -840,000 00 865,200 00 -858,280 67 6,909 33 000 000 6,906 33 000
19 Jul 04 DUE 05-15-2014 REG SEDOL
B0122X1

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

o Realized Gain/Loss Detail - Taxable

Account number DDFO02

DD - BLACKROCK CORE

Page 165 of 566

Reafized gainfloss
Iade Jate  secunty Descnption Market ——— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
13 Jul 04 60,000 00 61,800 00 -61.223.87 576.13 0.00 000 576 13 0.00
15 Jul 04 -60,000 00 61,800 00 -61,25625 54375 000 0.00 543.75 000
15 Jul 04 -55,000 00 56,650 00 -58,168 75 481 25 000 000 48125 000
15 Jul 04 600,000 00 616,000 00 612,656 25 5,343 75 000 0.00 534375 000
16 Jut 04 -65,000 00 68,950 00 66,985 55 -3555 000 000 -3555 000
23 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -340,000 00 348,380 47 -350,089 52 -1,709 05 000 000 -1,709 05 000
28 Ju1 04 DUE 05-15-2014 REG SEDOL
B0122X1
16 Jul 04 -340,000 00 348,380 47 -350,089 52 -1,709 05 000 000 -1,709 05 000
01 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -200,000 00 202,031.25 -200,841 99 1,189 26 000 000 1,189.26 0.00
02 Jul 04 DUE 05-15-2014 REG SEDOL
B0O122X1
21 Jun 04 -85,000 00 85,863 28 -85,368 55 49473 000 0.00 494 73 000
23 Jun 04 -55,000 60 55,558 60 -55,154 69 403 91 000 000 403 91 000
28 Jun 04 -60,0600 00 60,609 37 -60,318 75 290 62 000 000 290 62 000
13 Aug M US TREAS NTS DTD 06/15/2004 4 75 665,000 00 693,626 17 677,836 72 15,789 45 000 0.00 15,789 45 000
16 Aug M DUE 05-15-2014 REG SEDOL
BO122X1
29 Jul 04 -275,000 00 286,837 89 -277,964 84 8,873 05 000 0.00 8,873 05 000
03 Aug 04 -390,000.00 406.788.28 -399,871 88 6,916 40 000 0.00 6,916 40 0.00
22 Jui 0% US TREAS NTS DTD 06/15/2004 4 75 -210,000 00 214,823 44 216,231 77 -1,408 33 000 0.00 -1,408 33 0co
23 Jul 0% DUE 05-15-2014 REG SEDOL

B0122X1

Northern Trust

*Generated by Northemn Trust from reviewed penodic data on 10 May 05
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¢ Realized Gain/Loss Detail - Taxable

AR3 Additional-Checks

01Jan04-31Dec04 ~ * - -

Realized gain/loss

Trade Date  Secunty Description Market Total
Settle Date  Acguisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

16 Jul 04 -210,000 00 214,823 44 -216,23177 -1,408 33 000 000 -1,408 33 000
26 Aug 04 US TREAS NTS DTD 06/15/2004 4 75 -115,000 00 119,833 59 -119,713 35 120 24 000 000 120 24 G006
30 Aug 04 DUE 05-15-2014 REG SEDOL

B0O122X1

18 Aug 04 -115,000 00 119,833 59 -119,713 35 120 24 000 000 12024 600
15 Jul 04 US TREAS NTS DTD 06/15/2004 4 75 -45,000 00 45,928 12 45,917 90 1022 000 000 1022 000
19 Jul 04 DUE 05-15-2014 REG SEDOL

B0122X1

13 Jul 04 -45,000 00 45,928 12 -45917 90 1022 000 000 22 800
13 Aug 04 US TREAS NTS DTD 06/15/2004 4 75 -2,160,000 00 2,255,512 50 -2,221,190 62 34,321 88 000 000 34,321 88 Q00
16 Aug 04 DUE 05-15-2014 REG SEDOL

B0122X1

03 Aug 04 -50,000 00 52,210 94 -51,265 62 945 32 000 000 945 32 000

03 Aug 04 -285,000 00 297,602 34 -292,214 06 5,388 28 000 000 5,388 28 800

04 Aug 04 -60,000 00 62,653 13 -61,518 75 1,134 38 000 000 113428 800

04 Aug 04 -600,000 00 626,531 25 -616,125 00 10,406 25 000 000 10,406 25 000

04 Aug 04 -220,000 00 229,728 12 -225,568 75 4,159 37 000 000 4,159 37 000

04 Aug 04 -50,000 00 52,210 94 -51,34375 867 19 000 000 867 19 000

05 Aug 04 -520,000 00 542,993 75 -533,975 00 9,01875 000 000 9,01875 000

10 Aug 04 -375,000 00 391,582 03 -389,179 69 2,402 34 000 000 2,402 34 000
17 Aug 04 US TREAS NTS DTD 06/15/2004 4 75 -410,000 00 427,280 86 -428,008 82 -727 96 000 000 -727 96 000
18 Aug 04 DUE 05-15-2014 REG SEDOL

B0122X1

Northern Trust *Generated by Northem Trust from reviewed pernodic data on 10 May 05



AR3 Additional Cheqks

01 Jan 04 - 31 Dec 04

o Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 167 of 566

Reafized ga’nfloss

Trade Jate  Secunty Descrption Market ————— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
Unitec States

13 Aug 04 410,000 00 427 .280.86 -428,008.82 -727.96 000 0.00 -727.96 0.00
08 Sep 04 US TREAS NTS DTD &15/04 3 5 DUE -35,000 00 35,196 88 -35,076 56 120 32 000 0.00 120 32 000
09 Sep (14 08-15-2009 REG SEDOL B02GYP8

08 Sep 04 -35,000 00 35,196 88 -35,076 56 120 32 000 0.00 120 32 000
27 Aug (14 US TREAS NTS OTD 8/15/04 3 5 DUE -1,200,000 00 1,205,597 04 -1,206,000 00 -402 96 000 0.00 -402.96 000
01 Sep (14 08-15-2009 REG SEDOL B02GYP8

27 Aug 04 -1,200,000 00 1.205,597.04 -1,206,000 00 -402 96 000 000 402 96 000
23 Aug (4 US TREAS NTS DTD 8/15/04 3 5 DUE -80,000 00 80,175 00 -80,000 00 17500 000 0.00 17500 000
24 Aug (4 08-15-2009 REG SEDOL B02GYP8

12 Aug 04 -80,000 00 80,175 00 -80,000 00 17500 000 0.00 17500 000
26 Aug C4 US TREAS NTS DTD 8/15/04 3 5 DUE -1,200,000 00 1,204,312.50 1,201,816 11 2,496 39 000 000 2,496 39 000
27 Aug C4 08-15-2009 REG SEDOL B02GYP8

24 Aug 04 885,000 00 888,180 47 886,225 49 1,854 88 000 000 1,954 S8 000

25 Aug 04 -315,000 00 316,13203 -315,590 62 541 41 000 0.00 54141 000
24 Aug 04 US TREAS NTS DTD 8/15/04 3 5 DUE -1,515,000 60 1,517,840 63 -1.517,23593 604 70 000 0.00 604 70 000
25 Aug 04 08-15-2009 REG SEDOL B02GYP8

12 Aug 04 -435,000 00 435,815 63 -435,000 00 81563 000 000 81563 000

16 Aug 04 -850,000 00 851,593 75 -851,062 50 531.25 000 000 33125 000

18 Aug 04 -140,000 GO 140,262 50 -140,765 62 -503 12 000 000 -503 12 000

19 Aug 04 -90,000 00 90,168.75 -90,407 81 -239 06 000 000 -239 06 000
Northern Trust Generated by Northem Trust from reviewed periodic data on 10 May 05
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Page 168 of 566
o Realized Gain/Loss Detail - Taxable
Realzed gainfloss

Trade Dat Security Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government bonds
United States
20 Sep 04 US TREAS NTS DTD 8/15/04 3 5 DUE -110,000 00 111,065 62 -110,240 63 824 99 000 000 824 99 000
23 Sep 04 08-15-2009 REG SEDOL B02GYP8

08 Sep 04 -110,000 00 111,065 62 -110,240 63 824 99 000 000 824 99 000
16 Aug 04 US TREAS NTS DTD 8/15/04 3 5 DUE -750,000 00 750,761 72 -749,254 20 1,507 52 000 000 1,507 52 000
17 Aug 04 08-15-2009 REG SEDOL B02GYP8

11 Aug 04 -565,000 00 565,573 83 -564,254 20 1,319 63 000 000 1,318 83 jagaad

12 Aug 04 -185,000 00 185,187 89 -185,000 00 187 89 000 000 187 89 Q00
25 Aug 04 US TREAS NTS DTD 8/15/04 3 5 DUE -315,000 00 315,445 10 -315,436 19 891 000 000 891 000
01 Sep 04 08-15-2009 REG SEDOL B02GYP8

24 Aug 04 -315,000 00 315,445 10 -315,436 19 891 000 000 891 000
25 Aug 04 US TREAS NTS DTD 8/15/04 3 5 DUE -315,000 00 315,787 50 -315,436 19 35131 000 000 351 31 000
26 Aug 04 08-15-2009 REG SEDOL B02GYP8

24 Aug 04 -315,000 00 315,787 50 -315,436 19 35131 000 000 35% 3¢ 000
12 Aug 04 US TREAS NTS DTD 8/15/04 3 5 DUE -410,000 00 409,807 81 -409,458 80 349 01 000 000 349 a1 000
16 Aug 04 08-15-2009 REG SEDOL B0O2GYP8

11 Aug 04 -410,000 00 409,807 81 -409,458 80 349 01 000 000 349 0t 000
06 Jan 04 US TREAS NTS DUE 12-15-2008 -400,000 00 402,437 50 -402,750 00 -312 50 000 000 -31250 3060
07 Jan 04 REG SEDOL 2219503

12 Dec 03 -400,000 00 402,437 50 -402,750 00 -312 50 000 000 -312 50 000

Northern Trust
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¢ Realized Gain/Loss Detail - Taxable

Account number DDF02
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Page 169 of 566

Reafized ga‘nfioss

Imde Date  gecunty Descnption Market —— Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States
08 Jan 04 US TREAS NTS DUE 12-15-2008 -4,990,000 0O 5,025,865 5,032,689 05 6.823 42 000 0.00 6,823.42 000
09 Jan 94 REG SEDOL 2218503

12 Dec 03 -2,265,000 00 228127969 -2,280,571 87 707 82 000 oco 707 82 000

17 Dec 03 -2,450,000 00 2,467,609 38 -2,474,882 81 -7.273 43 000 0.00 -7.273 43 000

08 Jan 04 -275,000.00 276,976 56 -277,234 37 -257 81 000 0.00 -257 81 000
09 Jan 04 US TREAS NTS DUE 12-15-2008 -4,990,000 00 5,072,062.11 -5,024,653 10 47,409 01 000 000 47,409 01 000
12 Jan 04 REG SEDOL 2218503

08 Jan 04 -4,990,000 00 5,072,062 11 -5,024,653 10 47,409 01 000 0.00 47,409 01 000
06 Jan 04 US TREAS NTS DUE 12-15-2008 -165,000 00 166,044 14 -166,134 38 490 24 000 000 -90.24 000
07 Jan 04 REG SEDOL 2218503

12 Dec 03 -165,000 00 166,044 14 -166,134 38 -80 24 000 0.00 90.24 000
12 Aug 04 US TREAS NTS NT 3 625 DUE -715,000 00 719,468 75 -722,150 00 -2,681.25 000 000 2681.25 000
12 Aug 04 07-15-2009 REG SEDOL B0O1TYJ2

09 Aug 04 -715,000 00 719,468 75 -722,150 00 -2.68125 000 000 -2,681.25 0.00
02 Aug 04 US TREAS NTS NT 3 625 DUE -70,000 00 69,857 81 -70,181 40 -333 59 000 0.00 -333.59 0.00
05 Aug 04 07-15-2009 REG SEDOL B0O1TYJ2

19 Jul 04 -70,000 00 69,857 81 -70,191 40 -333 59 000 0.00 -333.59 0.00
12 Aug 04 US TREAS NTS NT 3 625 DUE -715,000 00 719,720 12 -721,032 81 -1,31269 000 0.00 -1,31269 0.00
13 Auc 04 07-15-2009 REG SEDOL BO1TYJ2

12 Aug 04 -715,000 00 719,720 12 -721,032 81 -1.31269 000 000 -1.31269 000
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Page 170 of 566

& Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  Security Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government bonds

United States

19 Jul 04 US TREAS NTS NT 3 625 DUE -525,000 00 526,558 59 -526,148 44 41015 000 000 41015 000
20 Jul 04 07-15-2009 REG SEDOL BO1TYJ2

16 Jul 04 -65,000 00 65,192 97 -65,142 19 5078 000 000 5078 00D

16 Jul 04 460,000 00 461,365 62 -461,006 25 359 37 000 000 358 37 000
06 Aug 04 US TREAS NTS NT 3 625 DUE -245,000 00 248,483 59 -244,825 39 3,658 20 000 000 3,658 20 000
09 Aug 04 07-15-2009 REG SEDOL B01TYJ2

19 Jul 04 -15,000 00 15,213 28 -15,041 02 172 26 000 000 17226 000

03 Aug 04 -125,000 00 126,777 34 -124,882 81 1,894 53 000 000 1.834 53 000

03 Aug 04 -105,000 00 106,492 97 -104,901 56 1,591 41 000 000 1,591 41 000
12 Aug 04 US TREAS NTS NT 3 625 DUE -715,000 00 720,761 00 -719,160 39 1,600 61 000 000 1,600 61 000
18 Aug 04 07-15-2009 REG SEDOL B01TYJ2

12 Aug 04 -715,000 00 720,761 00 -719,160 39 1,600 61 000 000 1,600 61 000
06 Aug 04 US TREAS NTS T-BD 2 25 DUE -470,000 00 469,724 61 -468,669 50 1,055 11 000 000 1,055 tt 3380
09 Aug 04 04-30-2006 BEO SEDOL B010G00

27 May 04 -470,000 00 469,724 61 -468,669 50 1,055 11 000 000 4,055 11 000
27 May 04 US TREAS NTS T-BD 2 25 DUE -465,000 00 463,619 63 -462,602 35 1,017 18 000 000 1017 18 g4og
28 May 04 04-30-2006 BEO SEDOL B010G00

21 May 04 -465,000 00 463,619 53 -462,602 35 1,017 18 000 000 1,017 18 000
27 May 04 US TREAS NTS T-BD 2 25 DUE -585,000 00 582,943 36 -581,892 00 1,051 36 000 000 1,051 38 Q00
28 May 04 04-30-2006 BEO SEDOL B010G00

Northern Trust *Generated by Northem Trust from reviewed pencdic data on 10 May 05
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¢ Reilized Gain/Loss Detail - Taxable

Account number DDF02
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Page 171 of 566

Reafized gainfloss

Imde)ate  secunty Descnption Market Total
Settle ate  Acguisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government bonds
United States

21 May 04 -350,000.00 348,769.53 -348,195 31 574.22 000 0.00 57422 0.00

21 May 04 -235,000 00 23417383 -233,696 69 477 14 000 000 477 14 000
27 May 04 US TREAS NTS T-BD 2 25 DUE -650,000 00 648.375 60 646,395 10 1.979.90 000 0.00 1,979.90 000
28 May 04 04-30-2006 BEO SEDOL B010G00

21 May 04 650,000 GO 648,375 00 646,395 10 1,979 90 000 000 1,979 90 000
27 May 04 US TREAS NTS T-BD 2 25 DUE -585,000 00 583,263.28 -581,606 69 1,656 59 000 0.00 1,656 59 000
28 May 04 04-30-2006 BEO SEDOL B010G00

18 May 04 -585,000 00 583,263.28 -581,606 69 1,656 59 000 000 1.656 59 0.00
27 May 04 US TREAS NTS T-BD 2 25 DUE -5685,000 00 59286172 -591,583 78 1,267 94 000 000 1,267 94 000
28 May 04 04-30-2006 BEO SEDOL B010G00

18 May 04 -525,000 G0 523,113.28 -521,954.72 1,158 56 0.00 0.00 1,158 56 0.00

21 May 04 -70,000 00 69,748 44 -69,639 06 109 38 000 000 109.38 0.00
26 May 04 US TREAS NTS T-BD 2 25 DUE -1,160,000 00 1,154,607 81 <1,153,271 39 1,336 42 000 000 1,336 42 0.00
28 May 04 04-30-2006 BEO SEDOL B010G00

18 May 04 -1,160,000 00 1,154,607 81 -1,153.,271.39 1,336 42 000 0.00 1,336 42 0.00
16 Jul )4 US TREAS NTS T-BD 2 25 DUE -180,000 00 179,416 41 -179,490 45 -74 04 000 0.00 -7404 000
21 Jul M4 04-30-2006 BEO SEDOL B010GO0O

27 May 04 -180,000 00 179,416 41 -179,490 45 -74 04 000 600 -74 04 0.00
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Page 172 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurity Descnption Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government bonds
United States
18 May 04 US TREAS NTS T-BD 2 25 DUE -3,155,000 00 3,138,239 06 -3,135,470 21 2,768 75 000 000 276875 000
19 May 04 04-30-2006 BEO SEDOL B8010G00
30 Apr 04 -455,000 00 452,582 81 454,431 25 -1,848 44 000 000 -1,848 44 000
07 May 04 -800,000 00 795,750 00 -794,250 00 1,500 00 000 000 1,500 00 000
07 May 04 -1,900,000 00 1,889,906 25 -1,886,789 06 3,117 19 000 000 311718 000
21 May 04 US TREAS NTS T-BD 2 25 DUE -885,000 00 880,298 44 -879,866 53 431 91 000 000 43191 000
24 May 04 04-30-2006 BEO SEDOL B010G00
18 May 04 -885,000 00 880,298 44 -879,866 53 43191 000 000 43191 000
11 May 04 US TREAS NTS T-BD 2 25 DUE -260,000 00 258,334 38 -259,675 00 -1,340 62 000 000 -1,340 62 000
12 May 04 04-30-2006 BEO SEDOL B010G00
30 Apr 04 -260,000 00 258,334 38 -259,675 00 -1,340 62 000 000 -1,340 62 egaled
Total United States 392,141,184.29 -392,281,323 40 -140,139.11 0.00 000 -140,139.11% 0.00
Government mortgage backed securities
United States
07 Dec 04 FHLMC 30 YEAR GOLD -800,000 00 826,250 00 -826,250 00 000 000 000 000 000
13 Jan 05 PARTICIPATION CERTIFICATE
(PC) 6 30 YEARS SETTLES JAN
CUSIP 02R060613
07 Dec 04 -800,000 00 826,250 00 -826,250 00 000 000 000 000 Q00

Northern Trust
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01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02
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Page 173 of 566

Realized ga‘nfloss

ImdeDale  Secunty Descnption Market
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Temn Long Term Transtation Shon Term Long Term
Sales
Fixed income
Gover nment mortgage backed securities
United States
07 Dec (4 FHLMC 30 YEAR GOLD -800,000 00 826,250 060 826,250 60 000 000 0.00 000 000
13 Jan 05 PARTICIPATION CERTIFICATE

(PC) 6 30 YEARS SETTLES JAN

CUSIP 02R060613

07 Dec 04 -800,000 00 826,250 00 -826,250 00 000 000 0.00 000 0.00
08 Sep 04 FHLMC 30 YEARS GOLD SINGLE -800,000 00 825,500.00 -825,250 00 250 00 0.00 0.00 25000 000
14 Oct (4 FAMILY 6 SETTLES OCT SEDOL

BO2WJG2

08 Sep 04 -800,000 00 825,500.00 -825,250.00 250 00 000 0.00 250 60 000
07 Oct (4 FHLMC 30 YEARS GOLD SINGLE -800,000 00 825,062.50 -825,312 50 -250 00 000 0.00 -250 00 000
14 Oct /4 FAMILY 8 SETTLES OCT SEDOL

BO2WJG2

07 Oct 04 -800,000 00 825,062 50 -825,312 50 -250 00 000 000 -250 00 000
05 Aug M FHLMC 30 YR GOLD PARTN CTF -800,000 00 821,71875 -821.562 50 158 25 000 0.00 156.25 000
12 Aug M4 (PC)6 30 YEARS SETTLES AUG

CUSIP 02R060688

05 Aug 04 -800,000 00 821,718 75 -821,562 50 156.25 000 0.00 15625 000
09 Jul (4 FHLMC 30 YR GOLD PARTN CTF 800,000 00 818,875 60 -818,875 00 000 000 0.00 000 000
12 Aug 04 (PC)6 30 YEARS SETTLES AUG

CUSIP 02R060688

09 Jul 04 -800,000 00 818,875 00 -818.875 060 000 000 0.00 000 000
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& Realized Gain/Loss Detail - Taxable
Realized gan/ioss
Trade Date  Secunty Description Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
08 Nov 04 FHLMC 30 YR GOLD PARTN CTF -800,000 00 825,750 00 -825,750 00 0600 000 000 800 400
13 Dec 04 (PC)6 30 YEARS SETTLES DEC
CUSIP 02R0606C9
08 Nov 04 -800,000 00 825,750 00 -825,750 00 000 000 000 o o0 aaa
07 Dec 04 FHLMC 30 YR GOLD PARTN CTF -800,000 00 827,84375 -827,84375 000 000 000 G 00 adqge
13 Dec 04 (PC)6 30 YEARS SETTLES DEC
CUSIP 02R0606C9
07 Dec 04 -800,000 00 827,84375 -827,84375 000 000 000 000 000
09 Jun 04 FHLMC 30 YR GOLD PARTN CTF -600,000 00 605,859 38 -605,859 38 000 000 000 GO0 000
15 Jul 04 (PC)6 30 YEARS SETTLES JUL
SEDOL BO1NQ76
08 Jul 04 FHLMC 30 YR GOLD PARTN CTF -800,000 00 82178125 -821,781 25 000 000 000 000 000
15 Jul 04 (PC)6 30 YEARS SETTLES JUL
SEDOL BO1NQ76
09 Jul 04 -800,000 00 821,781 25 -821,781 25 000 000 000 g o0 000
30 Jun 04 FHLMC 30 YR GOLD PARTN CTF -400,000 00 407,781 25 -406,898 43 882 82 000 000 8Bz B2 000
15 Jul 04 (PC)6 30 YEARS SETTLES JUL
SEDOL BO1NQ76
16 Jun 04 -200,000 00 203,890 63 -202,507 81 1,382 82 000 000 1,382 82 [+X4¢]
30 Jun 04 -200,000 00 203,890 62 -204,390 62 -500 00 000 000 -500 00 000
07 Oct 04 FHLMC 30 YR GOLD PARTN CTF -800,000 00 823,000 00 -822,750 00 250 00 000 000 250 00 ooD
15 Nov 04 (PC)6 30 YEARS SETTLES NOV

CUSIP 02R0606B1

Northern Trust
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01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02
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Page 175 of 566

Realized gainfloss

Trade Jate  secunty Descnption Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Tem Long Term Trans'ation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States

07 Oct 04 -800,000.00 823,600.00 822,750 60 250 00 0.00 0.00 250 60 000
08 Nov M FHLMC 30 YR GOLD PARTN CTF -800,000 00 827,437 50 -827,437.50 000 000 0.00 000 000
15 Nov M4 (PC)6 30 YEARS SETTLES NOV

CUSIP 02R0606B1

08 Nov 04 -800,000 00 827,437.50 827,437 50 000 000 0.00 000 0.00
08 Sep 14 FHLMC 30 YR GOLD PARTN CTF -800,000 00 827,750.00 -828,000 60 -250 00 000 0.00 -250 60 000
15 Sep 14 (PC)6 30 YEARS SETTLES SEP

CUSIP 02R060696

08 Sep 04 -800,000 00 827,750 60 -828,000 00 -250 00 000 000 -250 60 000
05 Aug 14 FHLMC 30 YR GOLD PARTN CTF -800,000 00 818,625.00 -818,750 00 -125 00 000 0.00 -12500 000
15 Sep (14 (PC)6 30 YEARS SETTLES SEP

CUSIP 02R060696

05 Aug 04 -800,000 00 818,625 00 -818,750 00 -125 00 000 000 -125 00 0.00
08 Jul 04 FHLMC 30 YR PARTN CTF (PC) 5 30 -500,000 G0 487,773 44 475,566 41 12,207 03 000 000 12,207 03 000
15 Jul Ok YEARS SETTLES JUL SEDOL

BO1FJMB

07 Jun 04 -500,000 00 487,773 44 -475,568 41 12,207 03 000 0.00 12,207 03 000
05 Aug (4 FHLMC GOLD SINGLE FAMILY 5 30 -500,000 00 491,210 94 -4856,289.06 4,921 88 000 000 4,921 88 0.00
12 Aug (4 YEARS SETTLES AUG CUSIP

02R050689

08 Jul 04 -500,000 00 49121094 -486,289 06 4,921 88 000 000 492188 000
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Page 176 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date Security Descnption —  Market T Tota
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
02 Dec 04 FHLMC GOLD SINGLE FAMILY 5 30 -200,000 00 197,250 00 -197,812 50 -562 50 000 000 -562 50 [xvy)
13 Dec 04 YEARS SETTLES DEC CUSIP
02R0506C0
08 Nov 04 -200,000 00 197,250 00 -197,812 50 -562 50 000 000 -562 50 ooD
07 Jun 04 FHLMC GOLD SINGLE FAMILY 5 30 -500,000 00 477,402 34 -478,613 28 -1,21094 000 000 -1.21094 a00
14 Jun 04 YEARS SETTLES JUN CUSIP
02R050663
06 May 04 -500,000 00 477,402 34 478,613 28 -1,210 94 000 000 121094 000
09 Mar 04 FHLMC GOLD SINGLE FAMILY 5 30 -500,000 00 506,914 06 -500,625 00 6,289 06 000 000 6,289 06 300
15 Mar 04 YEARS SETTLES MAR CUSIP
02R050630
24 Feb 04 -500,000 00 506,914 06 -500,625 00 6,289 06 000 000 6,289 06 D oD
06 May 04 FHLMC GOLD SINGLE FAMILY 5 30 -500,000 00 480,527 34 -493,886 72 -13,359 38 000 000 -13,359 38 000
13 May 04 YEARS SETTLES MAY CUSIP
02R050655
08 Apr 04 -500,000 00 480,527 34 -493,886 72 -13,359 38 000 000 -13,359 38 aao
08 Nov 04 FHLMC GOLD SINGLE FAMILY 5 30 -200,000 00 198,335 94 -196,726 56 1,609 38 000 000 1,609 38 1344)
15 Nov 04 YEARS SETTLES NOV CUSIP
02R0506B2
04 Oct 04 -200,000 00 198,335 94 -196,726 56 1,609 38 000 000 1,609 38 000
15 Sep 04 FHLMC GOLD SINGLE FAMILY 5 30 -300,000 00 297,046 88 -297,023 44 2344 000 000 2344 000
14 Oct 04 YEARS SETTLES OCT CUSIP
02R0506A4
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Account number DDF02

DD - BLACKROCK CORE

Page 177 of 566

Realized ga’nfloss

IadeDate  gecunty Descnption Market Total
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Tem Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States

01 Sep 04 -300,000.00 297,046.88 -297,023 44 2344 000 0.00 23.44 0.00
04 Oct 04 FHLMC GOLD SINGLE FAMILY 5 30 -200,000 00 197,304.69 -188,015 62 -710 93 000 0.00 -710.93 0.00
14 Oct 04 YEARS SETTLES OCT CUSIP

02R0506A4

01 Sep 04 -200,000 00 197,304 69 -198,015 62 -710 83 000 0.00 -71093 0.00
01 Sep 04 FHLMC GOLD SINGLE FAMILY 5 30 -500,000 00 496,445 31 -489,550 78 6,894 53 000 000 6,894 53 0.00
15 Sep 04 YEARS SETTLES SEP CUSIP

02R050697

05 Aug 04 -500,000 00 496,445 31 -489,550 78 6,894 53 000 0.00 6.894 53 000
08 Apr )4 FHLMC GOLD SINGLE FAMILY 5% 30 -500,000 00 495,625 00 -504,902 34 -9,277 34 000 0.00 9,277 34 000
15 Apr )4 YEARS SETTLES APRIL SEDOL

BO7X3S0

09 Mar 04 -500,000 00 485,625 00 -504,802.34 -9,277 34 000 000 9277 34 000
19 Jul (4 FHLMC GOLD TBA POOL #9999999 1,200,000 00 1,252,500 00 -1,252,12500 37500 000 000 37500 000
12 Aug 04 65 08-01-2029 REG CUSIP

02R062684

18 Jul 04 -1,200,000 00 1,252,500 00 -1,252,125 00 37500 000 000 37500 000
24 Jun )4 FHLMC MULTICLASS SER 2122 CL VB -390,058 93 394,447 09 -394,447 10 001 000 0.00 0014 0.00
29 Jun )4 6 05-15-2015/03-15-2005 CUSIP

3133TJDAB

12 Apr 04 -390,058 93 394,447 09 -394,447 10 -001 000 000 o0 000

Northern Trust

‘Generated by Northem Trust from revievred penodic data on 10 May 05

12K



AR3 Additional Checks

Account number DDFOi '

N

W3 st RISy

\n

8
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Page 178 of 566
o Realized Gain/Loss Detail - Taxable
Realzed gain/loss

Trade Date Security Description Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government mortgage backed securities
United States
14 Apr 04 FNMA 15 YEAR PASS-THROUGHS -2,000,000 00 2,067,500 00 -2,084,062 50 -16,562 50 000 000 -16,562 50 Qa0
20 Apr 04 55% 15 YEARSSETTLES APRIL

SEDOL BO7XF39

12 Mar 04 -2,000,000 00 2,067,500 00 -2,084,062 50 -16,562 50 000 000 -16,562 50 3400
14 Apr 04 FNMA 15 YEARS SINGLE FAMILY -2,000,000 00 2,098,671 88 -2,103,437 50 4,765 62 000 000 4,765 62 000
20 Apr 04 MORTGAGE 6% 15 YEARS SETTLES

APRIL SEDOL BO7X3V3

12 Mar 04 -2,000,000 00 2,098,671 88 -2,103,437 50 -4,765 62 000 000 4,765 62 000
10 Aug 04 FNMA 15 YEARS SINGLE FAMILY -200,000 00 202,531 25 -202,593 75 -62 50 000 000 -62 50 000
20 Sep 04 MTG 515 YEARS SETTLES SEP

CUSIP 01F050494

10 Aug 04 -200,000 0C 202,531 25 -202,593 75 -62 50 000 000 -82 50 goo
10 Aug 04 FNMA 15 YEARS SINGLE FAMILY -500,000 00 506,484 38 -506,484 38 000 000 000 adqa aQa
20 Sep 04 MTG 515 YEARS SETTLES SEP

CUSIP 01F050494

10 Aug 04 -500,000 00 506,484 38 -506,484 38 000 000 000 000 000
13 Sep 04 FNMA 15 YEARS SINGLE FAMILY -1,300,000 00 1,324,933 59 -1,322,101 56 2,832 03 000 000 283203 ago
20 Sep 04 MTG 515 YEARS SETTLES SEP

CUSIP 01F050494

10 Aug 04 -400,000 GO 407,671 87 -405,187 50 2,484 37 000 000 2,484 37 000

13 Sep 04 -500,000 00 509,589 84 -509,375 00 214 84 000 000 214 84 000

13 Sep 04 -200,000 00 203,835 94 -203,765 62 7032 000 000 70 32 800

13 Sep 04 -200,000 00 203,835 94 -203,773 44 62 50 000 000 62 50 000
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04 .

3

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 179 of 566

Reafized gainfloss

Trade Jale  secunty Descnption Market —— Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
10 Aug ' M4 FNMA 15 YEARS SINGLE FAMILY -200,000 00 20253125 -202,593.75 -£62.50 0.00 0.00 £62.50 000
20 Sep ‘M MTG 515 YEARS SETTLES SEP

CUSIP 01F050494

10 Aug 04 -200,000.00 202,531.25 -202,593 75 62 50 000 000 62 50 000
15Jul 0} FNMA 15 YEARS SINGLE FAMILY ~300,000 00 308,320 31 -302,695 31 5,625 00 000 0.00 5,625 00 000
20 Jul 0} MTG55 SETTLES JUL SEDOL

BOTNPK2

14 Jun 04 -300,000 00 308,320 31 -302,695 31 5,625 00 000 0.00 5,625 00 0.00
04 Feb (14 FNMA 15 YR PASS-THROUGHS 5 15 -700,000 00 715,449.22 -715,750 60 -300.78 000 000 -300 78 000
18 Feb (4 YEARS SETTLES FEB CUSIP

01F050429

13 Jan 04 -700,000 00 715,449.22 -715,750 00 -30078 000 0.00 -300 78 000
04 Feb (4 FNMA 15 YR PASS THROUGHS 5 15 -2,000,000 00 2,044,218 75 -2,044,781.25 -562 S0 000 000 -562.50 000
18 Feb (4 YEARS SETTLES FEB CUSIP

01F050429

13 Jan 04 -1,300,000 60 1,328,742 19 -1,329,250 00 -507 81 000 0.00 507 81 000

13 Jan 04 -700,000 00 715,476 56 715,531 25 -54 69 000 000 -54 69 000
10 Dec (4 FNMA 15 YR PASS-THROUGHS 5 15 -200,000 00 203,343 75 -203,375 060 -31.25 000 000 3125 000
19 Jan 03 YEARS SETTLES JAN CUSIP

01F0504 11

10 Dec 04 -200,000 00 203,343 75 203,375 00 3125 000 0.00 3125 000

Northern Trust
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o Realized Gain/Loss Detail - Taxable
Realized gamn/loss
Trade Date  Security Description Market — Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government mortgage backed securities
United States
13 Jan 04 FNMA 15 YR PASS-THROUGHS 5 15 -2,000,000 00 2,050,625 00 -2,037,296 88 13,328 12 000 000 13,328 12 000
20 Jan 04 YEARS SETTLES JAN CUSIP
01F050411
12 Dec 03 -1,300,000 00 1,332,906 25 -1,322,750 00 10,156 25 000 000 10,156 25 aa0
17 Dec 03 -700,000 00 717,718 75 -714,546 88 3,171 87 000 000 3,471 87 200
13 Jan 04 FNMA 15 YR PASS-THROUGHS 5 15 -700,000 00 717,472 66 -712,250 00 5,222 66 000 000 5,222 66 80
20 Jan 04 YEARS SETTLES JAN CUSIP
01F050411
12 Dec 03 -700,000 00 717,472 66 -712,250 00 5,222 66 000 000 522288 000
10 Dec 04 FNMA 15 YR PASS-THROUGHS 5 15 -500,000 00 508,515 62 -508,437 50 7812 000 000 7812 J00
19 Jan 05 YEARS SETTLES JAN CUSIP
01F050411
10 Dec 04 -500,000 00 508,515 62 -508,437 50 7812 000 000 7812 300
12 Mar 04 ENMA 15 YR PASS-THROUGHS 5 15 -700,000 00 723,078 12 713,371 10 9,707 02 000 000 9,707 62 000
18 Mar 04 YEARS SETTLES MAR SEDOL
2337063
04 Feb 04 -700,000 00 723,078 12 -713,371 10 9,707 02 000 000 9,707 02 000
12 Mar 04 FNMA 15 YR PASS-THROUGHS 5 15 -2,000,000 00 2,066,484 37 -2,038,17578 28,308 59 000 000 28,308 59 000
18 Mar 04 YEARS SETTLES MAR SEDOL
2337063
04 Feb 04 -1,300,000 00 1,343,214 84 -1,324,832 03 18,382 81 000 000 18,382 81 800
04 Feb 04 -700,000 00 723,269 53 -713,34375 9,92578 000 0600 9,92578 000

Northern Trust *Generated by Northern Trust from reviewed penodic data an 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

o Realized Gain/Loss Detail - Taxable

Account number DDF02

DO - BLACKROCK CORE

Page 181 of 566

Reafized ga’nfloss

Imde Date  secunty Description Market Total
Settle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
07 Dec N4 FNMA 15 YR PASS-THROUGHS 5 5 -700,000 00 724,390 62 -724,390 62 000 000 0.00 000 0.00
16 Dec )4 15 YEARS SETTLES DEC SEDOL

2179726

07 Dec 04 -700,000 00 724,390 62 -724,390 62 000 000 000 000 0.00
07 Dec M4 FNMA 15 YR PASS-THROUGHS 5 5 -1,100,000 00 1,138,285 16 -1,138,285 16 000 000 0.00 000 0.00
16 Dec ' M4 15 YEARS SETTLES DEC SEDOL

2179726

07 Dec 04 -1,100,000 00 1,138,285 16 -1,138,285 16 000 000 0.00 000 000
13Jan(4 FNMA 15 YR PASS-THROUGHS 5 5 -2,000,000 0O 2,082,187 50 2,067,812 50 14,375 00 000 0.00 1437500 0.00
20 Jan (4 15 YEARS SETTLES JAN SEDOL

2216463

12 Dec 03 -2,000,000 00 2,082,187 50 -2,067,812 50 14,375 00 000 000 14,375 00 000
07 Dec (4 FNMA 15 YR PASS-THROUGHS 5 5 -1,100,000 00 1,135,921 88 -1,135,921 88 000 000 000 000 000
19 Jan 05 15 YEARS SETTLES JAN SEDOL

2216463
11 Feb 01 FNMA 15 YR PASS-THROUGHS 6 15 -2,000,000 GO 2,109,921 88 -2,100,156 25 9,765 63 000 000 9,765 63 000
18 Feb 01 YEARS SETTLES FEB CUSIP

01F060428

12 Jan 04 -2.000,000 00 2,109,921 88 -2,100,156 25 9,765 63 000 0.00 9,765.63 000
10 Jun 0+ FNMA 15 YR PASS-THROUGHS 6 15 -1,300,000 60 1,347,175.78 -1,343,062.50 4,113.28 000 0.00 4,113.28 000
17 Jun O« YEARS SETTLES JUN CUSIP

01F060469

Northern Trust
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& Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Security Descrption Market —— Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
14 May 04 -1,300,000 00 1,347,17578 -1,343,062 50 411328 000 000 4,113 28 000
12 Mar 04 FNMA 15 YR PASS-THROUGHS 6 15 -2,000,000 00 2,107,187 50 -2,105,000 00 2,187 50 000 000 2,187 50 000
18 Mar 04 YEARS SETTLES MAR CUSIP
01F060436
11 Feb 04 -2,000,000 00 2,107,187 50 -2,105,000 00 2,187 50 000 000 2,187 50 Q00
14 May 04 FNMA 15 YR PASS-THROUGHS 6 15 -1,300,000 00 1,345,906 25 -1,362,562 50 -16,656 25 000 000 -16 858 25 000
18 May 04 YEARS SETTLES MAY CUSIP
01F060451
14 Apr 04 -1,300,000 00 1,345,906 25 -1,362,562 50 -16,656 25 000 000 -16,656 25 000
22 Apr 04 ENMA 15 YR PASS-THROUGHS 6 15 -700,000 00 733,906 25 -733,687 50 21875 000 000 21875 000
18 May 04 YEARS SETTLES MAY CUSIP
01F060451
14 Apr 04 -700,000 00 733,906 25 -733,687 50 21875 000 000 21875 000
07 Dec 04 FNMA 30 YEAR PASS-THROUGHS -1,200,000 00 1,217,343 75 -1,217,34375 000 000 000 a0 000
13 Jan 05 5 5% 30 YEARSSETTLES JANUARY
SEDOL 2186748
07 Dec 04 FNMA 30 YEAR PASS-THROUGHS -900,000 00 912,937 50 -912,937 50 000 000 000 0900 000
13 Jan 05 5 5% 30 YEARSSETTLES JANUARY
SEDOL 2186748
Q7 Dec 04 -300,000 00 304,312 50 -304,312 50 000 000 000 00D 000
07 Dec 04 -600,000 00 608,625 00 -608,625 00 000 000 000 000 Qoo

Northern Trust *Generated by Northern Trust from reviewed pernodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 183 of 566

Reafized ga’nftass

ImdeDate  secunty Descnption Market ——— Total
Setlie Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United 3tates
07 Dec 0« FNMA 30 YEAR PASS-THROUGHS -500,000.00 507,109.38 -507,109 38 000 000 0.00 0.00 000
13 Jan 0f 5 5% 30 YEARSSETTLES JANUARY

SEDOL 2186748
08 Jan O} FNMA 30 YEAR PASS-THROUGHS -2,000,000 00 2,030,234 37 2,023,750 00 6,484 37 000 0.00 6.484 37 0.00
14 Jan 0} 5 5% 30 YEARSSETTLES JANUARY

SEDOL 2186748

12 Dec 03 -2,000,000 00 2,030,234.37 -2,023,750 00 6,484 37 000 000 6,484 37 000
07 May (4 FNMA 30 YEAR PASS-THROUGHS 1,100,000 00 1.078,902.34 -1,109,453 12 -30,550 78 000 0.00 -30.550 78 000
13 May 4 5 5% 30 YEARSSETTLES MAY CUSIP

01F052656

05 Apr 04 -1,100,000 GO 1.078,902.34 -1,109,453 12 -30,550 78 000 0.00 -30.550 78 000
07 May )4 FNMA 30 YEAR PASS-THROUGHS -1,100,000 60 1,078,472.66 -1,083,406 25 -14,833 59 000 000 -14,933 59 000
13 May )4 5 5% 30 YEARSSETTLES MAY CUSIP

01F052656

03 May 04 -600,000 00 588,257 81 -597,937 50 -9,679 69 000 000 9,679 69 000

05 May 04 -500,000 00 490,214 85 495468 75 -5,253 90 000 0.00 -5.253.90 000
07 May 04 FNMA 30 YEAR PASS-THROUGHS -800,000 00 784,09375 -806,843 75 -22,750 00 000 0.00 -22,750 00 000
13 May 04 5 5% 30 YEARSSETTLES MAY CUSIP

01F052656

05 Apr 04 -200,000 00 196,023 44 -201,687 50 -5,664 06 000 0.00 -5,664.06 000

05 Apr 04 -600,000 00 588,070 31 -605,156 25 -17,085.94 000 0.00 -17,085 94 000

Northern Trust
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¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss
Irade Date  Secunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
22 Apr 04 ENMA 30 YEAR PASS-THROUGHS -2,500,000 00 2,515,234 38 2,521,828 13 6,593 75 000 000 6,58375 800
13 May 04 5 5% 30 YEARSSETTLES MAY CUSIP
01F052656
05 Apr 04 -300,000 00 301,828 13 -302,578 13 -750 00 000 000 -750 00 000
05 Apr 04 -1,100,000 00 1,106,703 12 -1,109,625 00 -2.92188 000 000 2,921 88 0ag
05 Apr 04 -1,400,000 00 1,106,703 13 -1,109,625 00 -2,92187 000 000 -2,921 87 o0a
07 May 04 FNMA 30 YEAR PASS-THROUGHS -1,100,000 00 1,078,300 78 -1,106,906 25 -28,605 47 000 000 -28,605 47 200
13 May 04 55% 30 YEARSSETTLES MAY CUSIP
01F052656
05 Apr 04 900,000 00 882,246 09 907,593 75 -25,347 66 000 000 -25,347 68 000
03 May 04 -200,000 00 196,054 69 199,312 50 -3,257 81 000 000 -3,257 81 000
07 May 04 FNMA 30 YEAR PASS-THROUGHS -100,000 00 98,027 34 -99,093 75 -1,066 41 000 000 -1,066 41 000
13 May 04 5 5% 30 YEARSSETTLES MAY CUSIP
01F052656
05 May 04 -100,000 00 98,027 34 99,003 75 -1,066 41 000 000 -1,086 41 D OD
08 Jan 04 FNMA 30 YEAR PASS-THROUGHS 6% -2,200,000 00 2,278,460 94 -2,270,125 00 8,335 94 000 000 8,335 94 000
14 Jan 04 30 YEARS SETTLES JANUARY
SEDOL 2186027
12 Dec 03 -2,200,000 00 2,278,460 94 -2,270,125 00 8,33594 000 000 8,33594 000
07 Dec 04 FNMA 30 YEAR PASS-THROUGHS 6% 800,000 00 826,875 00 -827,976 56 -1,101 56 000 000 41,101 56 0060
13 Jan 05 30 YEARS SETTLES JANUARY
SEDOL 2186027
07 Dec 04 600,000 00 620,156 25 621,257 81 1,101 56 000 000 41,101 56 000

Northern Trust
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

& Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 185 of 566

Imde Date  gecunty Descnption Market Total
Settle Jate  Acquisition Date Shares/Par Proceeds Cost Short Temn Long Term Trans'ation Shost Temm Long Term
Sales
Fixed income
Government mortgage backed securities
United States

07 Dec 04 -200,000 00 206,718.75 -208,718 75 000 000 0.00 0.00 000
07 Dec 14 FNMA 30 YEAR PASS-THROUGHS 6% -600,000 00 620,250 00 621,257 81 -1,007 81 000 0.00 -1,007.81 000
13 Jan (5 30 YEARS SETTLES JANUARY

SEDOL 2186027

07 Dec 04 600,000 00 620,250 00 621,257 81 -1,007 81 000 000 -1,007 81 000
06 Oct 04 FNMA 30 YEAR PASS-THROUGHS 6% -1,200,000.00 1,240,640 62 -1,240,316 41 324 21 000 0.00 32421 000
14 Oct 04 30 YEARS SETTLES OCTOBER

CUSIP 01F0606A8

30 Sep 04 -500,000 00 516,933 59 -516,718 75 21484 000 000 21484 000

06 Oct 04 -700,000 00 723,707 03 -723,597 68 109 37 000 000 109.37 000
09 Sep 04 FNMA 30 YEAR PASS-THROUGHS 6% -800,000 00 826,625 60 826,796 88 -171.88 000 0.00 -171 88 000
14 Oct 04 30 YEARS SETTLES OCTOBER

CUSIP 01FOB06AS

09 Sep 04 -500,000 00 516,640 62 -516,718 75 -7813 000 000 78.13 000

09 Sep 04 -100,000 00 103,328 13 -103,359 38 3125 000 0.00 3125 000

09 Sep 04 -200,000 00 206,656.25 -206,718 75 -82.50 000 0.00 6250 000
06 Oct 0¢ FNMA 30 YEAR PASS-THROUGHS 6% -500,000 00 516,796 88 -517,875 00 -1,078 12 000 0.00 -1,078 12 000
14 Oct 04 30 YEARS SETTLES OCTOBER

CUSIP 01F0606A8

23 Sep 04 400,000 00 413,437 50 -414,531.25 -1,09375 000 0.00 -1,09375 000

30 Sep 04 100,000 G0 103,359 38 -103,343 75 1563 000 000 1563 000

* i jodi 10 M.
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o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurity Descnption Market
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Temm Long Term
Sales
Fixed income
Government mortgage backed securities
Unlted States
06 Oct 04 FNMA 30 YEAR PASS-THROUGHS 6% -100,000 00 103,355 47 -103,371 09 -1562 000 000 -1562 Qoo
14 Oct 04 30 YEARS SETTLES OCTOBER
CUSIP 01F0606A8
06 Oct 04 -100,000 60 103,355 47 -103,371 09 -1562 000 000 -1562 000
06 Apr 04 FNMA 30 YEAR PASS-THROUGHS -2,000,000 00 2,095,625 00 -2,102,187 50 -6,562 50 000 000 6,562 50 000
15 Apr 04 6 5% 30 YEARSSETTLES APRIL
SEDOL BO7WW35
10 Mar 04 -2,000,000 00 2,095,625 00 -2,102,187 50 -6,562 50 000 000 -6,562 50 000
05 Apr 04 FNMA 30 YEARS SINGLE FAMILY -1,100,000 00 1,113,320 31 -1,129,734 38 -16,414 07 000 600 -16,414 Q7 000
15 Apr 04 MTG55 SETTLES APR SEDOL
BOTWVZ0
23 Mar 04 -1,100,000 00 1,113,320 31 -1,129,734 38 -16,414 07 000 000 -16,414 07 000
05 Apr 04 FNMA 30 YEARS SINGLE FAMILY -1,100,000 00 1,113,019 53 -1,128,531 25 -15,561172 000 000 -15,511 72 000
15 Apr 04 MTG55 SETTLES APR SEDOL
BO7TWVZ0
08 Mar 04 -1,100,000 00 1,113,019 53 -1,128,53125 -15,51172 000 000 -15,511 72 00D
05 Apr 04 FNMA 30 YEARS SINGLE FAMILY -2,000,000 00 2,023,984 38 -2,051,875 00 -27,890 62 000 000 -27,880 62 000
15 Apr 04 MTG 55 SETTLES APR SEDOL
BO7WVZ0
08 Mar 04 -1,100,000 00 1,113,191 41 -1,128,531 25 -15,339 84 000 000 -15339 84 g oo
08 Mar 04 -900,000 00 910,792 97 -923,343 75 -12,55078 000 000 -12,550 78 000
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ARZ Additional Checks Account number DDF02

01 Jan 04 - 31 Dec 04 . DD - BLACKROCK CORE

Page 187 of 566

¢ Realized Gain/Loss Detail - Taxable

Reatized gainfioss

ImdeDate  secunty Descaption Market ———— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
05 Apr O« FNMA 30 YEARS SINGLE FAMILY 1,100,000 ¢O 1,113.363.28 -1,128,187.50 -14,824 22 0.00 0.00 -14.824 22 000
15 Apr O« MTGS55 SETTLES APR SEDOL

B0O7WVZ0

16 Mar 04 -1,100,000 00 1,113,383.28 -1,128,187 50 -14,824 22 000 000 -14.824 22 000
30Jun 0} FNMA 30 YEARS SINGLE FAMILY -400,000 00 407,687 50 408,593 76 1,093 74 000 000 109374 000
15 Jul 04 MTG 630 YEARS SETTLES JUL

SEDOL BO1FVJ9

10 Jun 04 -100,000 00 101,921 88 -100,828 13 1,09375 000 000 109375 000

30 Jun 04 -300,000 00 305,765 62 -305,765 83 001 000 0.00 o0 000
12 Jul 0« FNMA 30 YEARS SINGLE FAMILY -300,000 00 308,484 38 -308,015 62 468 76 000 0.00 468 76 0.00
15 Jul 0¢ MTG 630 YEARS SETTLES JUL

SEDOL BO1FVJ9

06 Jul 04 -300,000 00 308,484 38 -308,015 62 468.76 000 0.00 468 76 000
08 Jun 04 FNMA 30 YEARS SINGLE FAMILY -800,000 00 809,250 00 -809,250 00 000 000 000 000 0.00
15 Jul 0« MTG 630 YEARS SETTLES JUL

SEDOL BO1FVJ9
12 Jul 04 FNMA 30 YEARS SINGLE FAMILY -100,000 00 102,773 44 -101,921 87 85157 000 000 85157 0.00
15 Jul Ot MTG 630 YEARS SETTLES JUL

SEDOL BO1FVJ9

30 Jun 04 -100,000 00 102,773 44 -101,921 87 85157 000 000 85157 0.00
21 0ct (4 FNMA 30 YR 5 5 SETTLES NOV -800.000 00 815,312 50 815,31250 000 000 000 000 0.00

15 Nov 14 CUSIP 01F0526B3

*Generated by Northem Trust from reviewed periodic data on 10 May 05
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Page 188 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecunty Description Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
20 Oct 04 FNMA 30 YR 5 5 SETTLES NOV -900,000 00 916,593 75 -916,593 75 000 000 000 0ag 300
15 Nov 04 CUSIP 01F052683
04 Nov 04 FNMA 30 YR 5 5 SETTLES NOV -300,000 00 305,449 22 -305,472 65 -2343 000 000 -2343 Q00
15 Nov 04 CUSIP 01F0526B3
04 Nov 04 -300,000 00 305,449 22 -305,472 65 -2343 000 000 -2343 006
07 Oct 04 FNMA 30 YR 5§ 5 SETTLES NOV -500,000 00 503,593 75 -503,593 75 000 000 000 000 Q00
15 Nov 04 CUSIP 01F0526B3
07 Oct 04 FNMA 30 YR 5 5 SETTLES NOV -400,000 00 404,031 25 -403,117 18 914 06 000 000 914 06 000
15 Nov 04 CUSIP 01F0526B3
07 Oct 04 -300,000 00 303,023 44 -302,109 38 914 06 g oo 000 914 06 €00
07 Oct 04 -100,000 00 101,007 81 -101,007 81 000 000 000 000 000
04 Aug 04 FNMA 30 YR PASS-THROUGHS 5 5 -100,000 00 100,484 38 -99,812 50 67188 000 000 67188 [+ X0]
12 Aug 04 30 YEARS SETTLES AUG CUSIP
01F052680
13 Jul 04 -100,000 00 100,484 38 -99,812 50 67188 000 000 67188 0 a0
05 Aug 04 FNMA 30 YR PASS-THROUGHS 5 5 -2,000,000 00 2,012,265 62 -2,004,003 91 8,261 71 000 000 8,261 71 000
12 Aug 04 30 YEARS SETTLES AUG CUSIP
01F052680
21 Jul 04 -500,000 00 503,066 41 -500,000 00 3,066 41 000 000 3,066 41 000
22 Jul 04 -375,000 00 377,299 80 -375,644 53 1,655 27 000 000 1,655 27 000
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Page 189 of 566

¢ Realized Gain/Loss Detail - Taxable

Realized g&infloss

Imdeate  secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States

28 Jul 04 -25,000 00 25,153 32 -24,921.88 231.44 000 000 23144 0.00

02 Aug 04 -1,100,0600.00 1,106,748 09 -1,103,437.50 3,308 59 000 0.00 3308 58 000
04 Aug (4 FNMA 30 YR PASS-THROQUGHS 55 -1,100,000 G0 1,105,328.12 1,088,875 00 8,453 12 000 0.00 6,453.12 000
12 Aug (4 30 YEARS SETTLES AUG CUSIP

01F052680

13 Jul 04 -600,000 00 602,906.25 -5398,875 00 4,031 25 000 0.00 403125 000

21 Jul 04 -500,000.00 502,421.87 -500,000 00 2,421 87 000 0.00 2,42187 000
09 Feb 014 FNMA 30 YR PASS-THROUGHS 55 -1,160,600 00 1,123,804 69 -1,122,171 88 1,632 81 0.00 0.00 1.632.81 000
12Feb 0} 30 YEARS SETTLES FEB SEDOL

2337803

28 Jan 04 -1,100,000 00 1,123,804 69 -1,122,171 83 1,832 81 000 0.00 1,632.81 000
06 Feb 01 FNMA 30 YR PASS-THROUGHS 5 5 -2,000,000 00 2,040,156.25 -2,023,750 00 16,406 25 000 0.00 16,406.25 000
12 Feb 0} 30 YEARS SETTLES FEB SEDOL

2337803

08 Jan 04 -2,000,000.00 2,040,156.25 -2,023,750 00 16,406.25 000 000 16,406 25 000
06 Jul 04 FNMA 30 YR PASS-THROUGHS 55 -600,000 00 601,875 00 -589,593 75 12,281.25 000 0.00 12.281.25 000
15 Jul 04 30 YEARS SETTLES JUL SEDOL

BOINTOO

15 Jun 04 -600,000 0O 601,875 00 -589,593 75 12,281 25 000 0.00 1228125 000
16 Jun 0 FNMA 30 YR PASS-THROUGHS 55 -600,000 00 530,806.25 -589,859 35 1,046 90 000 0.00 1,046.90 000
15 Jul 04 30 YEARS SETTLES JUL SEDOL

BO1NTOO

‘Generated by Northem Trust from reviewed penodic data on 10 May 05
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Account number DDFDZ'Z%

N

DD - BLACKROCK CORE

Page 190 of 566

Jrade Date  gecunty Description Market Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States

08 Jun 04 -100,000 00 08,484 38 -98,375 00 109 38 000 000 109 38 000

08 Jun 04 -500,000 00 492,421 87 -491,484 35 937 52 000 000 937 52 000
12 Jul 04 FNMA 30 YR PASS-THROUGHS 5 5 -400,000 00 401,875 00 -401,937 50 -62 50 000 000 6250 eRiit}
15 Jul 04 30 YEARS SETTLES JUL SEDOL

BOINTOO0

12 Jul 04 -400,000 00 401,875 00 -401,937 50 -62 50 000 000 -62 50 eX¢]
02 Jul 04 FNMA 30 YR PASS-THROUGHS 5 5 -500,000 00 502,578 12 491,390 61 11,187 51 000 000 11,487 51 000
15 Jul 04 30 YEARS SETTLES JUL SEDOL

BOINTOO

08 Jun 04 -200,000 00 201,031 25 -196,593 74 4,437 51 000 000 4,437 51 Q00

15 Jun 04 -300,000 00 301,546 87 -294,796 87 6,750 00 000 000 6,750 00 300
12 Jul 04 FNMA 30 YR PASS-THROUGHS 55 -200,000 00 200,968 75 -200,868 75 000 000 000 000 000
15 Jul 04 30 YEARS SETTLES JUL SEDOL

BOINTOO

12 Jul 04 -200,000 00 200,968 75 -200,968 75 000 000 000 000 000
08 Mar 04 FNMA 30 YR PASS-THROUGHS 5 § -1,100,000 00 1,132,183 59 -1,117,875 00 14,308 59 000 000 14,308 59 000
15 Mar 04 30 YEARS SETTLES MAR CUSIP

01F052631

06 Feb 04 -1,100,000 00 1,132,183 59 -1,117,875 00 14,308 59 000 000 14,308 59 000
08 Mar 04 FNMA 30 YR PASS-THROUGHS 55 -2,000,000 00 2,068,515 62 -2,034,218 75 24,296 87 000 000 24,296 87 000
15 Mar 04 30 YEARS SETTLES MAR CUSIP

01F052631

Northern Trust

*Generated by Northern Trust from reviewed pencdic data on 10 May 05
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01 Jzn 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 191 of 566

Reafized ga‘nfloss

Trade Date  secunty Descnption Market Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States

06 Feb 04 -800,000 00 926,332.03 -914,625 00 11,707 03 000 0.00 11,707.0Q 0.00

09 Fab 04 -1,100,000.00 1,132,183.59 1,118,583 75 12,589 84 0.00 0.00 12.589 84 0.00
08 Sep 14 FNMA 30 YR PASS-THROUGHS 5 5 -1,200,000.00 1,218,515 62 -1,208,908.25 9,609 37 000 0.00 9,609 37 0.00
15 Sep (4 30 YEARS SETTLES SEP CUSIP

01F052698

05 Aug 04 -400,000 00 406,171 87 -401,000 00 5,171 87 000 0.00 5,171 87 000

23 Aug 04 -300,000 00 304,628.91 -303,140.62 1,488 29 000 000 1,488.29 000

23 Aug 04 -500,000 GO 507,714 84 -504,765 63 2,949 21 000 0.00 294921 000
09 Sep (4 FNMA 30 YR PASS-THROUGHS 55 -300,000 00 304,67578 -302,859 37 1,816 41 000 0.00 1,816 41 000
15 Sep C4 30 YEARS SETTLES SEP CUSIP

01F052698

23 Aug 04 -300,000 00 304,67578 -302,859 37 1,816.41 000 0.00 1,816 41 000
09 Sep 01 FNMA 30 YR PASS-THROUGHS 55 -800,000 00 812,80625 -802,000 00 10,806 25 000 000 10,906.25 000
15 Sep 01 30 YEARS SETTLES SEP CUSIP

01F052698

05 Aug 04 -800,000 00 812,906.25 -802,000 00 10,806 25 000 0.00 10,906.25 000
09 Aug 0 FNMA 30 YR PASS-THROUGHS 5 5 -800,000 00 807,093 75 -802,000 00 5,093.75 000 0.00 508375 0.00
15 Sep O 30 YEARS SETTLES SEP CUSIP

01F052698

05 Aug 04 -800,000 00 807,093 75 802,000 00 508375 000 000 509375 0.00
06 Feb 04 FNMA 30 YR PASS-THROUGHS 6 30 -2,200,000 60 2,289,718 75 -2,270,812 50 18,806.25 000 000 18,906.25 000
12 Feb 04 YEARS SETTLES FEB SEDOL

2333555

Northern Trust
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AR3 Additional Checks S e

Ac;:oggt number DDFO2-,.
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5 i 0 Y g N \\\‘ikt & I S ol N . N o ’%ﬁﬁ §§“
01 Jan 04 - 31 Dec 04 y e : R R ¥ DD - BLACKROCK CORE
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” e ! < GO
Page 192 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Irade Date  gecurity Descrption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
08 Jan 04 -2,200,000 00 2,289,718 75 -2,270,812 50 18,906 25 000 000 18,906 25 aoo
03 Jun 04 FNMA 30 YR PASS-THROUGHS 6 30 -800,000 00 810,500 00 -810,500 00 000 000 000 000 303
14 Jun 04 YEARS SETTLES JUN CUSIP
01F060667
04 Mar 04 FNMA 30 YR PASS-THROUGHS 6 30 -2,200,000 00 2,291,781 25 -2,280,437 50 11,34375 000 000 11,343 75 400G
15 Mar 04 YEARS SETTLES MAR CUSIP
01F060634
06 Feb 04 -2,200,000 00 2,291,781 25 -2,280,437 50 11,34375 000 000 11,323 75 000
08 Nov 04 FNMA 30 YR PASS-THROUGHS 6 30 -1,300,000 00 1,346,515 62 -1,346,046 88 468 74 000 000 468 74 000
15 Nov 04 YEARS SETTLES NOV CUSIP
01F0606B6
27 Oct 04 -600,000 00 621,468 75 -621,000 00 468 75 000 000 488 75 000
08 Nov 04 -700,000 00 725,046 87 -725,046 88 -0 01 000 000 -G Ot 000
06 Oct 04 FNMA 30 YR PASS-THROUGHS 6 30 -800,000 00 823,875 00 -824,000 00 -125 00 000 000 -12500 000
15 Nov 04 YEARS SETTLES NOV CusiP
01F0B06B6
06 Oct 04 -800,000 00 823,875 00 -824,000 00 -125 00 000 000 -12500 000
08 Nov 04 FNMA 30 YR PASS-THROUGHS 6 30 -100,000 00 103,578 12 -103,578 12 000 000 000 G 00 000
15 Nov 04 YEARS SETTLES NOV CUSIP
01F0606B6
08 Nov 04 -100,000 00 103,578 12 -103,578 12 000 000 000 00D 000

Northern Trust
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

o Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 193 of 566

Realized ga'nfloss

Imdedale  gecunty Descnption Market Total
Seflle Date  Acquisition Date Shares/Par Proceeds Cost Shert Term Long Term Trans’ation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
08 Nov (:4 FNMA 30 YR PASS-THROUGHS 6 30 -1,200,000 00 1,243,406.25 -1,236,812.50 6,593 75 0.00 0.00 6,593.75 0.00
15 Nov (4 YEARS SETTLES NOV CUSIP

01F060686

06 Oct 04 -400,000 00 414,468 75 -412,000 00 246875 000 000 246875 000

06 Oct 04 -500.000 00 518,085 94 -514,843 75 3,242 19 000 000 3,242 19 0.00

06 Oct 04 -100,000 00 103,817.19 -102,868 75 648 44 000 0.00 648 44 000

27 Oct 04 -200,000 00 207,234 37 -207,000 00 234.37 000 000 23437 000
06 Feb 01 FNMA 30 YR PASS-THROUGHS 6 5 -2,000,000 00 2,104,687 50 -2,090,000 00 14,687 50 000 0.00 14 687 50 000
12 Feb 0} 30 YEARS SETTLES FEB SEDOL

2392620

06 Jan 04 -2,000,000 0O 2,104,687 50 -2,090,000 00 14,687 50 000 0.00 14,687 50 000
06 Jan 0¢ FNMA 30 YR PASS-THROUGHS 6 5 -2,000,000 00 2,093,906.25 2,090,000 00 3,906 25 000 0.00 3.906.25 000
14 Jan O« 30 YEARS SETTLES JAN SEDOL

2166803

12 Dec 03 2,000,000 00 2,093,906 25 -2,090,000 00 3,906 25 000 0.00 3.906.25 0.00
08 Dec 0« FNMA 30 YR PASS-THROUGHS 6 5 -2,200,000 00 2,307,937 50 -2,307,937 S0 000 000 0.00 000 000
13 Jan 05 30 YEARS SETTLES JAN SEDOL

2166803
22 Apr 04 FNMA 30 YR PASS-THROUGHS 6 5 -500,000 00 522,656.25 -523,359 38 -703 13 000 0.00 -703 13 000
13 May 04 30 YEARS SETTLES MAY CUSIP

01F062655

06 Apr 04 -500,000 00 522,658.25 -523,359 38 -703 13 000 0.00 -703 13 000

Northern Trust
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[ N ; . : 0 F Account number DDFD2 |
AR3 Additional Checks o S ) S
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01 Jan 04 - 31 Dec 04 e % DD -BLACKROCK CORE!
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Page 194 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  secunty Description Market Totat
Settie Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Yerm tong Term
Sales
Fixed income
Government mortgage backed securities
United States
06 May 04 FNMA 30 YR PASS-THROUGHS 6 5 -1,500,000 00 1,551,679 69 -1,570,078 12 -18,398 43 000 000 -18.298 43 900
13 May 04 30 YEARS SETTLES MAY CUSIP
01F062655
06 Apr 04 -1,500,000 00 1,551,679 69 -1,570,078 12 -18,398 43 000 000 -18,388 43 000
05 Nov 04 FNMA 30 YR PASS-THROUGHS 6 5 -1,500,0600 00 1,576,406 25 -1,576,406 25 000 000 000 800 000
15 Nov (4 30 YEARS SETTLES NOV SEDOL
BO45F05
09 Nov 04 FNMA 30 YR PASS-THROUGHS 6 5 -1,126,600 00 1,183,546 11 -1,183,546 11 000 000 000 000 [oXelt]
15 Nov 04 30 YEARS SETTLES NOV SEDOL
B045F05
31 Aug 04 FNMA 30 YR PASS-THRQUGHS 6 5 -300,000 00 314,085 94 -314,085 94 000 000 000 200 000
14 Oct 04 30 YEARS SETTLES OCT SEDOL
B0O2WJCB
31 Aug 04 FNMA 30 YR PASS-THROUGHS 6 5 -1,400,000 00 1,469,617 19 -1,459,156 25 10,460 94 ¢ 00 000 10,460 94 ooo
15 Sep 04 30 YEARS SETTLES SEP CUSIP
01F062697
02 Aug 04 -1,100,000 00 1,154,699 22 -1,144.343 75 10,355 47 000 000 10,355 47 000
31 Aug 04 -300,000 00 314,917 97 -314,812 50 105 47 000 000 105 47 000
02 Aug 04 FNMA 30 YR PASS-THROUGHS 6 5 -300,000 00 312,140 62 -312,093 75 46 87 000 000 46 87 000
15 Sep 04 30 YEARS SETTLES SEP CUSIP
01F062697
02 Aug 04 -300,000 00 312,140 62 -312,09375 46 87 000 000 46 B7 000

Northern Trust
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

o Reulized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 195 of 566

Reafized gamfioss

Iiade Liate  secunty Descnption Markket —— Total
Setlie Cate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
12 May (4 FNMA 5§ 15 YEARS -2,000,000.00 1,987,343 75 -2,025,507.81 -38,164.08 000 0.00 -38,164.06 000
18 May (4 SETTLES MAY CUSIP 01F050452

13 Apr 04 -1.300,000 60 1,291,773 44 -1,316.757 81 -24,984.37 000 000 -24.984 37 000

13 Apr 04 -700,000 00 695,570.31 -708,750 00 -13,179 69 000 0.00 -13.179 000
12 May (4 FNMA 5 15 YEARS -700,000 00 696,253 91 -709,023 44 -12,769 53 000 000 -12,769 53 000
18 May C4 SETTLES MAY CUSIP 01F050452

13 Apr 04 -700,000 00 696,253 91 -709,023 44 -12,769 53 000 0.00 -12,769 53 000
12 Jan O FNMA 6 TBA POOL 15YR JAN SEDOL -2,000,000 00 2,104,687.50 -2,096,250 00 8,437 50 000 0.00 8,437 50 0.00
20 Jan 04 2216452

12 Dec 03 -2,000,0600 00 2,104,687 50 -2,096,250 00 8,437 50 000 0.00 8,437 50 000
20 Dec 04 FNMA 6 TBA POOL 15YR JAN SEDOL -600,000 00 628,546 88 -628,546 88 000 000 0.00 000 000
19 Jan 05 2216452
10 Nov O} FNMA POOL #333041 6 5% 01-01-2026 -191,180 90 200,511 46 -200,511 46 000 000 0.00 000 000
13 Dec 04 BEO CUSIP 31375€5A5

09 Nov 04 -191,190 90 200,511 46 -200,511 46 000 000 0.00 000 000
09 Nov 04 FNMA POOL #656033 6 5% DUE -190,487 72 200,116.28 -199,952 57 163 71 000 0.00 16371 0.00
15 Nov O 09-01 2032 REG CUSIP 31330TY60

28 Sep 04 -190,487 72 200,116.28 -199,952 57 163 71 000 0.00 163 71 000

Northern Trust
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AR3 : Additional CheCkS N \ : Account number.DDFO;
01 Jan 04 - 31 Dec 04 . \\ : ‘ ) ) oD - BLAS:;(ROCK CORE™

SA gt
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Page 196 of 566

R I N M

¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  Secunity Descnption Market — Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales

Fixed income

Government mortgage backed securities

United States

09 Nov 04 FNMA POOL #661189 6 5% 07-01-2032 -108,414 15 113,894 14 -113,651 96 242 18 000 000 242 18 000
15 Nov 04 BEO CUSIP 31391ARJO

14 Sep 04 -108,414 15 113,894 14 -113,651 96 242 18 000 000 24218 Q00
09 Nov 04 FNMA POOL #694400 6 5% 03-01-2033 -331,607 96 348,369 71 -347,359 34 1,010 37 000 000 101037 000
15 Nov 04 BEO CUSIP 31400QNRO

15 Sep 04 -331,607 96 348,369 71 -347,359 34 1,010 37 000 000 1,01037 000
10 Nov 04 ENMA POOL #762262 6 5% 12-01-2033 -500,049 78 524,427 20 -524,427 20 000 000 000 [eRs 33 800
13 Dec 04 BEO CUSIP 31403YZ30
09 Nov 04 FNMA POOL #766094 6 5% 02-01-2034 -369,552 48 388,232 20 -387,406 67 825 53 000 000 82553 000
15 Nov 04 BEC CUSIP 31404EC79

14 Sep 04 -369,552 48 388,232 20 -387,406 67 82553 000 000 82553 000
09 Nov 04 FNMA POOL #766094 6 5% 02-01-2034 -126,599 82 132,999 05 -132,716 24 282 81 000 000 282 81 000
15 Nov 04 BEO CUSIP 31404EC79

14 Sep 04 -126,599 82 132,999 05 -132,716 24 282 81 000 000 282 81 000
10 Jun 04 FNMA POOL #773185 5% 06-01-2019 -644,500 00 641,403 38 -638,759 92 2,643 46 000 000 2,643 46 0060
17 Jun 04 BEO CUSIP 31404M6W3

12 May 04 -644,500 00 641,403 38 -638,769 92 2,643 46 000 000 2,643 46 600
10 Nov 04 FNMA POOL #775649 6 5% 05-01-2034 -545,648 97 572,249 35 -572,249 35 000 000 000 000 000
13 Dec 04 BEO CUSIP 31404QWJ4

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

o Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 197 of 566

Reafized ga'nitoss

Imde Date  secunty Descnption Market ——— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States

09 Nov 04 -545,648.97 572249.35 -572,249.35 000 000 0.00 0.00 0.00
10 Jun 04 FNMA POOL #777782 6% 05-01-2034 -299,757 85 303.622.02 -304,722.69 -1,100 87 000 0.00 -1,100 67 000
14 Jun 04 BEO SEDOL B02GL02

05 May 04 -299,757 95 303,622.02 -304,722.69 -1,100 67 000 0.00 -1,100 67 000
04 Jun 04 FNMA POOL #779677 5 5% DUE -1,000,000 00 986,992 19 -976,093 76 10,898 43 000 000 10,898 43 0.00
14 Jun 04 06-01-2034 REG CUSIP 31404VFS2

07 May 04 -300,000 00 888,292.97 878,484 38 9,808 59 000 000 9,808 59 000

07 May 04 -100,000 00 98,699 22 -97,609 38 1,089 84 000 0.00 1,089 84 000
04 Jun 04 FNMA POOL #779677 5 5% DUE -100,000 00 98,699.22 -97,609 37 1,089 85 000 0.00 1.089 85 000
14 Jun 04 06-01-2034 REG CUSIP 31404VFS2

07 May 04 -100,000 00 68,699 22 -97,609 37 1,089 85 000 000 1.089 85 000
21 Jul 04 FNMA POOL #781336 5 5% 06-01 2034 -200,000.15 200,359.52 -196,593 89 3,765 63 000 0.00 376563 000
26 Jul 04 BEO CUSIP 31404XBDS

08 Jun 04 -200,000 15 200,359.52 -196,593 89 3,765 63 000 0.00 3,765 83 000
10 Jun 0¢ FNMA POOL #782582 5% 06-01-2019 -55,500 00 55,233 34 -55,005 70 227 64 000 0.00 227 64 0.00
17 Jun 04 BEO CUSIP 31404YM74

12 May 04 -55,500 00 55,233 4 -55,005 70 227 64 000 0.00 227 84 0.00
21 Jul 04 FNMA POOL #786128 5 5% 07-01-2034 -785,007 69 786,418.25 -772,251 31 14,166 94 000 0.00 14,166 94 000
26 Jul 04 BEO CUSIP 31405DLH8

Northern Trust
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.AR3 Additional Checks SIINCC SNC i v e
01 Jan 04 - 31 Dec 04 Tl " DD.- BLACKROCK CORE, .
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. Page 198 of 56
& Realized Gain/Loss Detail - Taxable
Realized gainfloss

Trade Date  Secunty Descrption Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Temn Long Term
Sales
Fixed income
Government mortgage backed securities
United States

08 Jun 04 -785,007 69 786,418 25 -772,251 31 14,166 94 000 000 14,166 84 aaQ
10 Nov 04 FNMA POOL #796686 6 5% 10-01-2034 -263,160 71 27598979 -275,989 79 000 000 000 Q00 000
13 Dec 04 BEO CUSIP 31405RCX2

09 Nov 04 -263,160 71 27598979 -275,989 79 000 000 000 000 400
12 Nov 04 FNMA SINGLE FAMILY MORTGAGE -800,000 00 796,125 00 -796,125 00 000 000 000 000 [13¢4]
16 Dec 04 45% 15 YEARS SETTLES

DECEMBER SEDOL BO3P164
09 Dec 04 FNMA SINGLE FAMILY MORTGAGE -400,000 00 399,953 12 -399,953 13 -0 01 000 000 001 000
16 Dec 04 45% 15 YEARS SETTLES

DECEMBER SEDOL BO3P164

09 Dec 04 -400,000 00 399,953 12 -399,953 13 -0 01 000 000 -001 D00
09 Dec 04 FNMA SINGLE FAMILY MORTGAGE -200,000 00 200,007 81 -199,976 56 3125 000 000 3125 000
16 Dec 04 45% 15 YEARS SETTLES

DECEMBER SEDOL B03P164

09 Dec 04 -200,000 00 200,007 81 -199,976 56 3125 000 000 3125 000
12 Nov 04 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,094,500 00 -1,094,531 25 <3125 000 000 -3125 000
16 Dec 04 45% 15 YEARS SETTLES

DECEMBER SEDOL BO3P164

12 Nov 04 -400,000 00 398,000 00 -398,000 00 000 000 000 000 000

12 Nov 04 -500,000 00 497,500 00 -497,500 00 000 000 000 000 000

12 Nov 04 -200,000 00 199,000 00 -199,031 25 -3125 000 000 -3128 000

Northern Trust
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 199 of 566

Realized gainftoss

Irede Dale  secunty Descoption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Shert Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
14 Jul 04 FNMA SINGLE FAMILY MORTGAGE -500,000 00 884,460.94 -877.8671 87 6,789 07 000 0.00 6,789.07 0.00
20 Jul 04 45% 15 YEARS SETTLES JULY

SEDOL BO1NRG2

10 Jun 04 -300,000.00 294,820 31 -289.734 37 5,085 84 000 0.00 508594 000

01 Jul 04 400,000 0O 393,093 75 -391,312 50 1,781.25 000 0.00 1.781.25 0.00

14 Jul 04 -200,000 00 196,546 88 -196,625 060 -7812 000 000 -78 12 000
14 Jul 0-! FNMA SINGLE FAMILY MORTGAGE -600,000 00 589,546 88 -589,875 00 -328 12 000 000 328 12 0.00
20 Jul O« 45% 15 YEARS SETTLES JULY

SEDOL BO1NRG2

14 Jul 04 -600,000 00 589,546 88 -589,875 00 -328 12 000 0.00 -328 12 000
10 Jun 04 FNMA SINGLE FAMILY MORTGAGE -1,500,000 00 1,449,609 38 -1,448,906 25 703.13 000 0.00 703 13 000
20 Jul 04 45% 15 YEARS SETTLES JULY

SEDOL BO1NRG2

10 Jun 04 400,000 00 386,562 50 -386,375 00 187 50 000 0.00 187 50 000

10 Jun 04 -1,100,000 00 1,063,046 88 -1,062,531 25 51563 000 0.00 51563 0.00
08 Jut 04 FNMA SINGLE FAMILY MORTGAGE -400,000 00 394,312.50 -386,312.50 8,000 00 000 0.00 8,000 00 000
20 Jul 04 45% 15 YEARS SETTLES JULY

SEDOL BO1NRG2

10 Jun 04 -400,000 00 394,312.50 -388,312 50 8,000 00 0.00 0.00 8,000.00 000
14 Jul 04 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,080,835 94 -1,081,125 00 -289 08 000 0.00 -289 06 000
20 Jul 04 45% 15 YEARS SETTLES JULY

SEDOL BO1NRG2

14 Jul 04 -800,000 00 786,062.50 -786,187 50 -12500 000 000 -12500 000

* N m revii riodic dat 10 May 05
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Page 200 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Security Description Market — Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
14 Jul 04 -300,000 00 294,773 44 -294,937 50 -164 06 000 000 -164 06 Qoo
18 Jun 04 FNMA SINGLE FAMILY MORTGAGE -800,000 00 776,750 00 -772,750 00 4,000 00 000 000 4,000 00 000
20 Jul 04 45% 15 YEARS SETTLES JULY
SEDOL BO1NRG2
10 Jun 04 -800,000 00 776,750 00 -772,750 00 4,000 00 000 000 4,000 00 000
22 Jun 04 FNMA SINGLE FAMILY MORTGAGE -300,000 00 291,046 88 -289,750 00 1,296 88 000 000 1,296 58 000
20 Jul 04 45%15 YEARS SETTLES JULY
SEDOL BO1NRG2
10 Jun 04 -100,000 00 97,015 63 -96,593 75 42188 000 000 42188 000
10 Jun 04 -200,000 00 194,031 25 -193,156 25 87500 000 000 87500 o00
12 May 04 FNMA SINGLE FAMILY MORTGAGE -700,000 00 676,265 62 -675,390 62 87500 000 000 87500 Q00
17 Jun 04 45%15 YEARS SETTLES JUNE
SEDOL B0O13wL2
10 May 04 -700,000 00 676,265 62 -675,390 62 875 00 000 000 87500 000
07 Jun 04 FNMA SINGLE FAMILY MORTGAGE -800,000 00 777,812 50 -773,875 00 3,937 50 000 000 3,937 50 800
17 Jun 04 45% 15 YEARS SETTLES JUNE
SEDOL BO13WL2
12 May 04 -800,000 00 77781250 -773.87500 3,937 50 000 000 3,937 50 [eXod]
10 Jun 04 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,066,269 53 -1,063,726 56 2,542 97 000 000 254297 000
17 Jun 04 45% 15 YEARS SETTLES JUNE
SEDOL B013WL2
12 May 04 -900,000 00 872,402 34 -869,765 62 263672 000 000 263672 Q00
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o Realized Gain/Loss Detail - Taxable
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Page 201 of 566

Reatized ga‘nitoss

Imde Date  gecunty Descnption Market ——— Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Temn Long Term
Sales
Fixed income
Governient mortgage backed securities
United States

10 Jun 04 -200,000 00 193,867.19 -193,860.94 -9375 0.00 0.00 83.75 0.00
10 Jun 04 FNMA SINGLE FAMILY MORTGAGE -800,000 00 872,261 72 -869,853.13 2,308.59 0.00 0.00 2,308.59 0.00
17 Jun 04 45% 15 YEARS SETTLES JUNE

SEDOL B013wL2

12 May 04 -200,000 00 193,835 94 -193,468 75 367 19 000 0.00 367 19 000

12 May 04 -700,000.00 678,425.78 676,484 38 194140 000 0.00 1,941 40 0.00
24 May 04 FNMA SINGLE FAMILY MORTGAGE -300,000 00 291,000 00 -289,703 12 1,285 88 000 0.00 1,296 88 000
17 Jun 04 45% 15 YEARS SETTLES JUNE

SEDOL BO13wWL2

10 May 04 -200,000 00 194,000 00 -192,968 75 1,031 25 000 0.00 103125 0.00

12 May 04 -100,000 60 97,000 00 -88,734 37 265 63 000 000 26563 000
10 Jun 04 FNMA SINGLE FAMILY MORTGAGE -1,300,000 00 1,260,136 72 -1,260,746 09 609 37 000 0.00 609 37 000
17 Jun O« 45% 15 YEARS SETTLES JUNE

SEDOL BO13wiL2

10 Jun 04 -1,300,000 00 1,260,136 72 -1,260,746 09 609 37 000 000 -609.37 000
22 Apr 0} FNMA SINGLE FAMILY MORTGAGE -700,000 00 693,765 62 695,187 50 -1.42188 000 0.00 -1,421 88 0.00
18 May (4 45% 15 YEARS SETTLES MAY

SEDOL BO11T37

16 Apr 04 -700,000 00 693,765 62 -695,187 50 -1,42188 000 0.00 -1,421 88 0.00
12 May )4 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,067,601 56 -1,071,257 81 -3,656.25 000 000 3.656.25 000
18 May )4 45% 15 YEARS SETTLES MAY

SEDOL B011737
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Page 202 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  security Description Market Totat
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
30 Apr 04 -400,000 00 38821875 -392,750 00 4,531 25 000 000 -4,53125 0Gco
12 May 04 -700,000 00 679,382 81 -678,507 81 875 00 000 000 87500 e 0]
12 May 04 FNMA SINGLE FAMILY MORTGAGE -1,600,000 00 1,551,375 00 -1,577,500 00 -26,125 00 000 000 -26,125 00 a0
18 May 04 45% 15 YEARS SETTLES MAY
SEDOL B011T37
16 Apr 04 -400,000 GO 387,84375 -397,250 00 -9,406 25 000 000 -9,406 25 8480
29 Apr 04 -800,000 00 775,687 50 -787,500 00 -11,812 50 000 000 -11,812 50 000
30 Apr 04 -400,000 00 387,843 75 -392,750 00 -4,906 25 000 000 -4,906 25 [ 3el4]
13 Apr 04 FNMA SINGLE FAMILY MORTGAGE -700,000 00 710,609 38 -721,109 38 -10,500 00 000 000 -10,500 00 000
20 Apr 04 5% 15 YEARS SETTLES APRIL
SEDOL B07X3Q8
12 Mar 04 -700,000 00 710,609 38 -721,109 38 -10,500 00 000 000 -10,500 00 gag
13 Apr 04 ENMA SINGLE FAMILY MORTGAGE -2,000,000 00 2,031,09375 -2,060,781 25 -29,687 50 000 000 -29,687 50 000
20 Apr 04 5% 15 YEARS SETTLES APRIL
SEDOL B07X3Q8
12 Mar 04 -2,000,000 00 2,031,09375 -2,060,781 25 -29,687 50 000 000 -29,687 50 000
08 Apr 04 FNMA SINGLE FAMILY MORTGAGE -2,300,000 00 2,281,312 50 -2,308,492 18 27,179 68 000 000 27,479 68 00D
15 Apr 04 5% 30 YEARS SETTLES APRIL
SEDOL BO7WW02
26 Mar 04 -800,000 00 892,687 50 -903,304 69 -10,617 19 000 000 -10,617 19 200
31 Mar 04 -200,000 00 198,375 00 -200,593 75 -2,21875 000 000 -2,21875 800
31 Mar 04 -600,000 00 595,125 00 -602,578 12 -7,453 12 000 000 -7,453 12 000
31 Mar 04 -600,000 00 595,125 00 -602,015 62 -6,890 62 000 000 -6,890 62 {00
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Account number DDF02
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Page 203 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ga’nfloss

Trade Date  securty Descaption Market Total
Seftle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
08 Apr 04 FNMA SINGLE FAMILY MORTGAGE -100,000 00 99,101.56 -100,296 88 -1,185.32 0.00 0.00 -1,1985 32 0.00
15 Apr 01 5% 30 YEARS SETTLES APRIL

SEDOL BO7WWO02

31 Mar 04 -100,000 00 99,101.56 -100,296 88 -1,195 32 000 000 -1,185 32 000
08 Apr D« FNMA SINGLE FAMILY MORTGAGE -300,000 00 297,339.84 -301,515 62 -4,17578 000 0.00 4,17578 000
15 Apr 0« 5% 30 YEARS SETTLES APRIL

SEDOL BO7WWO02

09 Mar 04 100,000 00 99,113.28 -100,781.25 -1,667.97 000 000 -1,667.97 0.00

26 Mar 04 -200,000 00 198,226.56 -200,734 37 -2,507 81 000 0.00 -2,507 81 000
08 Apr 04 FNMA SINGLE FAMILY MORTGAGE -600,0600 00 595,265 63 -602,109 37 -6,84374 000 0.00 684374 000
15 Apr 04 5% 30 YEARS SETTLES APRIL

SEDOL BO7TWWO02

31 Mar 04 -300,000.00 297.632.82 -300,890 62 -3,257 80 000 0.00 3,257 80 000

01 Apr 04 -300,000 00 297,632.81 -301,21875 -3,585 84 000 0.00 -3,585 94 000
05 Nov 04 FNMA SINGLE FAMILY MORTGAGE -300,000 00 296,578 12 -296,578 12 000 000 000 000 000
13 Dec 04 5% 30 YEARS SETTLES DECEMBER

CUSIP 01F0506C5
05 Nov 04 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,087,152.34 -1,087,152.34 000 000 0.00 0.00 000
13 Dec 04 5% 30 YEARS SETTLES DECEMBER

CUSIP 01F0506C5
05 Feb 04 FNMA SINGLE FAMILY MORTGAGE -2,000,000 GO 1,883,437 50 -1,983,820 31 -382 81 000 000 -382.81 000
12 Feb 04 5% 30 YEARS SETTLES FEBRUARY

CUSIP 01F050627

Northern Trust
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Page 204 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurity Descniption Market Total
Setle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
08 Jan 04 -900,000 00 892,546 88 -890,437 50 2,109 38 000 000 2,109 38 00
02 Feb 04 -1,100,000 00 1,090,890 62 -1,093,382 81 -2,492 19 000 000 -2,492 19 308
05 Feb 04 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,094,156 25 -1,088,312 50 584375 000 000 584375 000
12 Feb 04 5% 30 YEARS SETTLES FEBRUARY
CUSIP 01F050627
08 Jan 04 -1,100,000 00 1,094,156 25 -1,088,312 50 5,843 75 000 000 5,843 75 000
08 Jan 04 ENMA SINGLE FAMILY MORTGAGE -2,000,000 00 1,985,000 00 -1,975,937 50 9,062 50 000 000 9,062 50 000
14 Jan 04 5% 30 YEARS SETTLES JANUARY
SEDOL 2216504
12 Dec 03 -2,000,000 00 1,885,000 00 -1,975,937 50 9,062 50 000 000 9,062 50 G 00
07 Dec 04 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,089,000 00 -1,089,000 00 000 000 000 G 00 000
13 Jan 05 5% 30 YEARS SETTLES JANUARY
SEDOL 2216504
07 Dec 04 FNMA SINGLE FAMILY MORTGAGE -300,000 00 297,375 00 -297,375 00 000 000 000 D00 300
13 Jan 05 5% 30 YEARS SETTLES JANUARY
SEDOL 2216504
09 Mar 04 FNMA SINGLE FAMILY MORTGAGE -100,000 0C 101,187 50 -98,781 25 2,406 25 000 000 2,406 25 000
15 Mar 04 5% 30 YEARS SETTLES MARCH
CUSIP 01F050635
05 Feb 04 -100,000 00 101,187 50 -98,781 25 2,406 25 000 000 2,406 25 0900
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01 Jan 04 - 31 Dec 04

o Realized Gain/Loss Detail - Taxable

Account number DDF02
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Page 205 of 566

Reafized ga‘nfioss

Iade Date  secunty Descnption Market
Setlle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
05 Mar 014 FNMA SINGLE FAMILY MORTGAGE -1,900,0600.00 1.917,218.75 -1,880,109 38 37,109 37 0.00 0.00 37.109.37 000
15 Mar 04 5% 30 YEARS SETTLES MARCH

CUSIP 01F050635

05 Feb 04 -1,100,000 00 1,109,968 75 -1,089,859 38 20,109 37 000 0.00 20,109.37 000

05 Feb 04 -800,000 00 807,250.00 -790,250 00 17,000 00 000 0.00 17.000 00 000
05 Mar 0+ FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,109,968.75 -1,088,593.75 23,37500 000 0.00 23,375 00 000
15 Mar O« 5% 30 YEARS SETTLES MARCH

CUSIP 01F050635

05 Feb 04 -1,100,000 00 1,109,968.75 -1,088,583 75 23,375 00 000 000 2337500 0.00
03 May 0« FNMA SINGLE FAMILY MORTGAGE 600,000 00 580,781.25 -588,703 13 -7,821 88 000 0.00 -7.921 88 000
13 May 0« 5% 30 YEARS SETTLES MAY SEDOL

BOOP3J4

08 Apr 04 -300,000 00 290,390 63 -288,343 75 -5,853 12 000 000 -5.953.12 000

08 Apr 04 -100,000 00 96,796 87 -88,765 63 -1.868 76 000 0.00 -1,968 76 000

03 May 04 -200,000 00 193,593.75 -193,593 75 0.00 000 000 000 0.00
05 May 04 FNMA SINGLE FAMILY MORTGAGE -100,000 G0 96,285 16 -96,265 683 19583 000 0.00 1953 000
13 May 04 5% 30 YEARS SETTLES MAY SEDOL

BOOP3J4

05 May 04 -100,000 00 96,285 16 -96,265 63 19.53 000 0.00 19.53 000
22 Apr 04 FNMA SINGLE FAMILY MORTGAGE -300,000 00 293,250 00 -296,566 41 -3,316 41 000 0.00 3,316.41 000
13 May 04 5% 30 YEARS SETTLES MAY SEDOL

BOOP3J4

08 Apr 04 -300,000 00 283,250 00 -296,566 41 3,316 41 000 0.00 3.316 41 000
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Page 206 of 566
¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurty Description Market — Totas
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
13 Apr 04 FNMA SINGLE FAMILY MORTGAGE -2,600,000 00 2,545,562 50 -2,570,359 37 -24,796 87 000 000 -24,796 87 000
13 May 04 5% 30 YEARS SETTLES MAY SEDOL
BOOP3J4
08 Apr 04 -2,000,000 00 1,958,125 00 -1,977,109 37 -18,984 37 000 000 -18,984 37 000
08 Apr 04 -600,000 00 587,437 50 -593,250 00 -5,812 50 000 000 -5,812 50 000
07 Dec 04 FNMA SINGLE FAMILY MORTGAGE -300,000 00 305,097 66 -305,085 94 1172 000 000 1172 800
13 Dec 04 55% 30 YEARS SETTLES
DECEMBER SEDOL B03P1G4
07 Dec 04 -300,000 00 305,097 66 -305,085 94 1172 000 000 1172 0090
04 Nov 04 FNMA SINGLE FAMILY MORTGAGE -500,000 00 507,734 37 -507,781 25 -46 88 000 000 -46 88 000
13 Dec 04 55% 30 YEARS SETTLES
DECEMBER SEDOL B03P1G4
04 Nov 04 -300,600 00 304,640 62 -304,687 50 -46 88 000 000 46 B8 300
04 Nov 04 -200,000 00 203,093 75 -203,093 75 000 000 000 000 200
04 Nov 04 FNMA SINGLE FAMILY MORTGAGE -900,000 00 913,921 87 -913,921 87 000 000 000 000 000
13 Dec 04 55% 30 YEARS SETTLES
DECEMBER SEDOL BO3P1G4
04 Nov 04 FNMA SINGLE FAMILY MORTGAGE -1,200,000 00 1,218,843 75 -1,218,84375 000 000 000 300 000
13 Dec 04 55% 30 YEARS SETTLES

DECEMBER SEDOL B03P1G4
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o Realized Gain/Loss Detail - Taxable
Reafized ga‘niloss

Irade Date  secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Tem Transiation Short Term Long Term
Salex~
Fixed income
Government mortgage backed securities
United States
27 Sep (4 FNMA SINGLE FAMILY MORTGAGE -300,000.00 305,015 62 -303,921 88 1.093.74 000 000 1,093.74 0.00
14 Oct 01 55% 30 YEARS SETTLES

OCTOBER SEDOL B02wWJB7

09 Sep 04 -200,000 00 203,343 75 -202,500 00 84375 000 000 84375 000

13 Sep 04 -100,000 00 101,671 87 -101,421 88 24999 000 0.00 24999 000
07 Oct 0- FNMA SINGLE FAMILY MORTGAGE -300,000 00 303,011 72 -303,058 60 4688 000 0.00 46 88 000
14 Oct O« 55% 30 YEARS SETTLES

OCTOBER SEDOL B0O2W.JB7

07 Oct 04 -300,000 00 303,011 72 -303,058 60 -46 88 000 000 46 68 0.00
01 Oct 04 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,112,031.25 -1,112,726 56 £95 31 000 0.00 695 31 000
14 Oct 04 55% 30 YEARS SETTLES

OCTOBER SEDOL B02wJB7

13 Sep 04 -100,000 00 101,083 75 -101,414 06 -320 31 000 0.00 -320 31 000

30 Sep 04 400,000 00 404,375 00 -404,750 00 -375 00 000 000 -375 00 000

01 0ct 04 600,000 G0 606,562.50 606,562 50 000 000 0.00 000 0.00
28 Sep 04 FNMA SINGLE FAMILY MORTGAGE -800,000 00 915,328 12 -912,726 56 2,601 56 000 000 2601 58 000
14 Oct 04 55% 30 YEARS SETTLES

OCTOBER SEDOL B02wJuB7

13 Sep 04 -900,000 00 915,328 12 -812,726 56 2,601 56 000 0.00 2,601.56 0.00
13 Sep 04 FNMA SINGLE FAMILY MORTGAGE -1,100,000 00 1,115,125 00 -1,114,359 38 765 62 000 0.00 765 62 0.00
14 Oct 04 55% 30 YEARS SETTLES

OCTOBER SEDOL B0O2w.BT7

09 Sep 04 -800,000 00 811,000 0O -810,562 50 437 50 000 000 437 50 000
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¢ Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  gecurity Description Market Totat
Setle Dale  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Tem tong Term
Sales

Fixed income

Government mortgage backed securities

United States

09 Sep 04 -300,000 00 304,125 00 -303,796 88 328 12 000 000 328 12 000
27 Sep 04 FNMA SINGLE FAMILY MORTGAGE -500,000 00 508,046 88 -507,085 94 960 94 000 000 980 94 000
14 Oct 04 55% 30 YEARS SETTLES

OCTOBER SEDOL 802wJB7

13 Sep 04 -300,000 00 304,828 13 -304,242 19 585 94 000 000 58594 000

13 Sep 04 -200,000 00 203,218 75 -202,843 75 37500 000 000 37580 000
24 Sep 04 FNMA SINGLE FAMILY MORTGAGE -700,000 00 711,703 12 -708,750 00 2,953 12 000 000 296312 goe
14 Oct 04 55% 30 YEARS SETTLES

OCTOBER SEDOL B02WJB7

09 Sep 04 -700,000 00 711,703 12 -708,750 00 2,953 12 000 000 2,953 12 000
27 Sep 04 FNMA SINGLE FAMILY MORTGAGE -100,000 00 101,609 38 -101,421 87 187 51 000 000 187 51 000
14 Oct 04 55% 30 YEARS SETTLES

OCTOBER SEDOL B02WJB7

13 Sep 04 -100,000 00 101,609 38 -101,421 87 187 51 000 000 187 51 000
24 Sep 04 FNMA SINGLE FAMILY MORTGAGE -300,000 00 304,875 00 -303,750 00 1,125 00 000 000 1,125 00 000
14 Oct 04 55% 30 YEARS SETTLES

OCTOBER SEDOL B02W.JB7

09 Sep 04 -300,000 00 304,875 00 -303,750 00 1,125 00 000 000 1,125 00 200
10 Nov 04 FNMA SINGLE FAMILY MORTGAGE -1,500,000 00 1,573,125 00 -1,673,125 00 000 000 000 aoe 000
13 Dec 04 65% 30 YEARS SETTLES

DECEMBER SEDOL BO3P1T7

10 Nov 04 -500,000 00 524,375 00 -524,375 00 000 000 000 GO0 000
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¢ Realized Gain/Loss Detail - Taxable
Reafized gainfioss

Tde Jate  secunty Descnption Market Total
Seftle Date  Acquisiion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States

10 Nov 04 -1,000,000 00 1,048,750.00 -1,048,750.00 0.00 0.00 000 000 0.00
09 Nov (4 FNMA SINGLE FAMILY MORTGAGE -1,100,600.00 1.153,625.00 -1,153,625 00 0.00 000 0.00 000 0.00
13 Dec (4 65% 30 YEARS SETTLES

DECEMBER SEDOL BO3P1T7

09 Nov 04 -1,100,000 GO 1,153,625 00 -1,153,625.00 000 000 0.00 000 000
18 Nov 04 FNMA SINGLE FAMILY MORTGAGE -1,700,000 00 1,784,269 53 -1,783,859 37 410 16 000 0.00 410 16 000
13 Dec Ot 65% 30 YEARS SETTLES

DECEMBER SEDOL BO3P1T7

10 Nov 04 -500,000.00 524,785 16 -524,375 00 41018 000 0.00 410 16 000

18 Nov 04 -1,200,000 GO 1,259,484 37 -1,259,484 37 000 000 0.00 000 000
08 Dec 0« FNMA SINGLE FAMILY MORTGAGE -500,000 60 525,253 91 -525,253.90 001 000 0.00 00t 000
13 Dec O« 65% 30 YEARS SETTLES

DECEMBER SEDOL BO3P1T7

08 Dec 04 -500,000 00 525,253 91 -525,253 90 001 000 0.00 001 000
12 Aug 04 FNMA SINGLE FAMILY MTG 4 15 -400,000 00 387,828.12 -383,843 75 3,984 37 000 0.00 3,884 37 000
17 Aug 04 YEARS SETTLES AUG CUSIP

01F040487

16 Jul 04 -400,000.00 387,828.12 -383.84375 3,984 37 000 000 3.984 37 000
10 Dec 04 FNMA SINGLE FAMILY MTG 4 15 400,000 00 391,921 88 -389,781.25 2,140 63 000 000 2,14063 0.00
16 Dec 04 YEARS SETTLES DEC CusIP

01F0404C8

15 Nov 04 -400,000 00 391,921.88 -389,781.25 2,140 63 000 0.00 2,140.63 000
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o Realized Gain/Loss Detail - Taxable
Realized gainfloss
Trade Date  secunty Descnption Market Total
Setfle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
16 Jul 04 FNMA SINGLE FAMILY MTG 4 15 -400,000 00 384,781 25 -379,687 50 5,093 756 000 000 508375 000
20 Jul 04 YEARS SETTLES JUL CUSIP
01F040479
25 Jun 04 -400,000 00 384,781 25 -379,687 50 5,093 75 000 000 5,093 75 0Qo
15 Nov 04 FNMA SINGLE FAMILY MTG 4 15 -400,000 00 390,578 12 -390,875 00 -296 88 000 000 -296 B8 000
18 Nov 04 YEARS SETTLES NOV CUSIP
01F0404B0
12 Oct 04 -400,000 00 390,578 12 -390,875 00 -296 88 000 000 -296 BB 000
12 Oct 04 FNMA SINGLE FAMILY MTG 4 15 -400,000 00 391,968 75 -389,968 75 2,000 00 000 000 2,000 00 000
19 Oct 04 YEARS SETTLES OCT CUSIP
01F0404A2
15 Sep 04 -400,000 00 391,968 75 -389,968 75 2,000 00 000 000 2,000 00 000
15 Sep 04 FNMA SINGLE FAMILY MTG 4 15 -400,000 00 390,890 62 -386,812 50 4,078 12 000 000 4,078 12 o000
20 Sep 04 YEARS SETTLES SEP CUSIP
01F040495
12 Aug 04 -400,000 00 390,890 62 -386,812 50 4,078 12 000 000 407812 eRe
11 Aug 04 FNMA SINGLE FAMILY MTG 45 15 -900,000 00 894,796 88 -893,343 75 1,453 13 000 000 1453 13 000
17 Aug 04 YEARS SETTLES AUG CUSIP
01F042483
14 Jul 04 -100,000 00 99,421 88 -98,000 00 1,421 88 000 000 142188 D00
11 Aug 04 -800,000 00 795,375 00 -795,343 75 3125 000 000 3125 ooe
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Reafized ga’nfloss

Trade Date  secunty Descnption Market ——— Total
Settle Cate  Acquisiion Date Shares/Par Proceeds Cost Short Temn Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
11 Aug 04 FNMA SINGLE FAMILY MTG 4 5 15 -600,000.00 596,414 06 -588,000.00 8,414 08 000 000 8,414 06 000
17 Aug 04 YEARS SETTLES AUG CUSIP

01F042483

14 Jul 04 -600,000 00 596,414 06 -588,000 00 8.414 06 000 600 8,414 06 000
14 Jul 04 FNMA SINGLE FAMILY MTG 4 5 15 -800,000 00 784,12500 -784,000 00 125.00 000 000 12500 0.00
17 Aug 04 YEARS SETTLES AUG CUSIP

01F042483

14 Jul 04 -400,000 00 392,062.50 -392,000 G0 62.50 000 0.00 62.50 000

14 Jui 04 -400,000 00 392,062.50 -392,000 00 62.50 000 0.00 62.50 000
11 Aug 04 FNMA SINGLE FAMILY MTG 4 5 15 -1,100,000 00 1,093,597 66 -1,093,253 91 34375 000 000 34375 000
17 Aug 04 YEARS SETTLES AUG CUSIP

01F042483

11 Aug 04 -1,100,000 00 1,093,597 66 -1,083,253 91 34375 000 0.00 34375 000
14 Jul 04 FNMA SINGLE FAMILY MTG 4 5 15 -1,100,000 00 1,078.601.56 -1,078,140 62 460 94 000 0.00 460 94 000
17 Aug Ot YEARS SETTLES AUG CUSIP

01F042483

14 Jul 04 -500,000 00 882,492.19 -882,140 62 35157 000 0.00 51 57 000

14 Jul 04 -200,000 00 196,109.37 -186,000 00 109 37 000 0.00 109.37 000
09 Dac 0} FNMA SINGLE FAMILY MTG 4 5 15 -800,000.00 798,250 60 -798,250 00 000 000 0.00 000 000
19 Jan 0% YEARS SETTLES JAN CUSIP

01F042418

Northern Trust
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o Account number DDFO.

AR3 Additional Checks S

DD - BLACKROCK-GORE, |

01 Jan 04 - 31 Dec 04 g Xe,
. 4 A s,
Page 212 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/ioss

Trade Date Securnity Descrniption Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
08 Dec 04 FNMA SINGLE FAMILY MTG 4 5 15 -1,000,000 00 997,187 50 -997,593 75 -406 25 000 000 -406 25 000
19 Jan 05 YEARS SETTLES JAN CUSIP

01F042418

09 Dec 04 -400,000 00 398,875 00 -399,125 00 -250 00 000 000 -250 00 oo0

09 Dec 04 -200,000 00 199,437 50 -199,593 75 -156 25 000 000 -156 25 360

09 Dec 04 -400,000 00 398,875 00 -398,875 00 000 000 000 Q00 000
12 Mar 04 FNMA SINGLE FAMILY MTG 45 15 -600,000 00 609,960 94 -605,226 56 4,734 38 000 000 4,734 38 300
18 Mar 04 YEARS SETTLES MAR CUSIP

01F042434

23 Feb 04 -100,000 00 101,660 16 -100,695 31 964 85 000 000 964 85 aao

24 Feb 04 -500,000 00 508,300 78 -504,531 25 3,769 53 000 000 3,769 53 000
12 Mar 04 FNMA SINGLE FAMILY MTG 4 5 15 -500,000 00 508,457 03 -503,476 57 4,980 46 000 000 4,380 46 000
18 Mar 04 YEARS SETTLES MAR CUSIP

01F042434

23 Feb 04 -500,000 00 508,457 03 -503,476 57 4,980 46 000 000 4,980 46 000
12 Nov 04 FNMA SINGLE FAMILY MTG 4 5 15 -400,000 00 398,812 50 -398,875 00 -62 50 000 000 -62 50 000
18 Nov 04 YEARS SETTLES NOV CUSIP

01F0424B6

12 Nov 04 -400,000 00 398,812 50 -398,875 00 -62 50 000 000 8250 800
13 Oct 04 FNMA SINGLE FAMILY MTG 4 5 16 -900,000 00 898,031 25 -898,031 25 000 000 000 000 000
18 Nov 04 YEARS SETTLES NOV CUSIP

01F042486

Northern Trust *Generated by Northemn Trust from reviewed pernodic data on 10 May 05



AR3 Additional Checks

Account number DDF02

01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE
Page 213 of 566
o Realized Gain/Loss Detail - Taxable
Reafized garnfioss
Imde Jale  gecunty Descnption Market Total
Settle Date  Acquisition Date Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
Unitect States
12 Nov (4 FNMA SINGLE FAMILY MTG 45 15 199,437.50 -199,437 50 000 000 0.00 000 000
18 Nov t4 YEARS SETTLES NOV CUSIP
01F0424B6
12 Nov 04 199,437 50 -199,437 50 000 000 000 000 000
13 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 1,099,570 31 -1,099,718 75 -148 44 000 0.00 -148 44 0.00
18 Nov (4 YEARS SETTLES NOV CUSIP
01F0424B6
13 Oct 04 399,843 75 -399.937 50 9375 000 000 8375 000
13 0Oct 04 699,726 56 699,781 25 -54 69 000 000 -54 69 000
130ct 0} FNMA SINGLE FAMILY MTG 45 15 799,875 00 -799.812 50 62 50 000 000 62.50 000
18 Nov 04 YEARS SETTLES NOV CUSIP
01F0424B6
13 Oct 04 199,968 75 -199,937 50 3125 000 000 3125 000
130ct 04 399,937 50 -399,937 50 000 000 000 000 000
13 Oct 04 199,968 75 199,937 50 3125 000 0,00 3125 000
14 Sep 01 FNMA SINGLE FAMILY MTG 4 5 15 1,095,531.25 -1,085,859 37 -328 12 000 000 -328 12 000
19 Oct 04 YEARS SETTLES OCT SEDOL
BO2wWJ95
14 Sep 04 597,562 50 -597,750 00 -187 50 000 0.00 187 50 0.00
14 Sep 04 199,187 50 -199,187 50 000 000 0.00 000 000
14 Sep 04 288,781.25 -298,921 87 -140 62 000 0.00 -140 62 000
13 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 $01,687.50 -901,710 94 -23 44 000 0.00 -2344 000
19 Oct 04 YEARS SETTLES OCT SEDOL
BO2wWJ95

Northern Trust

*Generated by Northem Trust from reviewed periodic data on 10 May 05
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g, ) e . Account niumber DDF027;
AR3 Additional Checks v, ihathel
B e N % ‘\\\:“‘3,?,:,
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01 Jan 04 - 31 Dec 04 DD B%CKROCK COS}HE”;;, N
£ . b
Page 214 of 586
& Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecurity Descnption Market Totas
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Term
Sales
Fixed income
Government mortgage backed securities
United States
13 Oct 04 -500,000 00 500,937 50 -500,898 44 3906 000 000 3808 ooe
13 Oct 04 -400,000 00 400,750 00 -400,812 50 -62 50 000 000 -62 50 00D
13 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 -200,000 00 200,062 50 -200,406 25 -34375 000 000 34375 000
19 Oct 04 YEARS SETTLES OCT SEDOL
B0O2wWJ95
13 Oct 04 -200,000 00 200,062 50 -200,406 25 -34375 000 000 -34375 000
13 Oct 04 FNMA SINGLE FAMILY MTG 45 15 -200,000 00 200,375 00 -200,359 37 1563 000 000 1563 aa0
19 Oct 04 YEARS SETTLES OCT SEDOL
BO2WJ95
13 Oct 04 -200,000 00 200,375 00 -200,359 37 1563 000 000 1563 000
14 Sep 04 FNMA SINGLE FAMILY MTG 45 15 -800,000 00 796,875 00 -797,156 25 -28125 000 000 -281 28 000
19 Oct 04 YEARS SETTLES OCT SEDOL
BO2WJ95
14 Sep 04 -200,000 00 199,218 75 -199,312 50 -9375 000 000 -9375 000
14 Sep 04 -600,000 00 597,656 25 -597,843 75 -187 50 000 000 -187 50 Q00
13 Oct 04 FNMA SINGLE FAMILY MTG 4 5 15 -400,000 00 400,828 12 -400,718 75 1098 37 000 000 109 37 000
19 Oct 04 YEARS SETTLES OCT SEDOL
BO2WJ95
13 Oct 04 -400,000 00 400,828 12 400,718 75 109 37 000 000 108 37 000
11 Aug 04 FNMA SINGLE FAMILY MTG 45 15 -1,100,000 00 1,090,203 12 -1,080,546 88 -343 76 000 000 -34376 Q00
20 Sep 04 YEARS SETTLES SEP CUSIP

01F042491

Northern Trust
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AR3 Additional Checks

01Jan04-31Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 215 of 566
¢ Realized Gain/Loss Detail - Taxable
Reafized ga’nfloss

Imdeliate  secunty Descnption Market —— Tota!
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Tem Long Term Transtation Short Tem Long Term
Sales
Fixed income
Government mortgage backed securities
Unitec States

11 Aug 04 -800,000 00 792,875.00 -793,125 00 -250 00 0.00 0.00 -250 00 0.00

11 Aug 04 -300,000.00 297.328 12 -207,421.88 9376 000 0.00 8378 000
26 Aug 114 FNMA SINGLE FAMILY MTG 4 5 15 -500,000 00 894,375.00 -892.640 62 1,734 38 000 0.00 1.734 38 000
20 Sep 14 YEARS SETTLES SEP CUSIP

01F042491

11 Aug 04 -100,000 00 99,375.00 -99,140 62 23438 000 0.00 23438 0.00

11 Aug 04 -600,000 00 596,250 00 -594,750 00 1,500 00 000 0.00 1,500 00 000

26 Aug 04 -200,000 00 198,750 60 -188,750 00 000 000 0.00 000 000
14 Sep (M4 FNMA SINGLE FAMILY MTG 4 5 15 -200,000 00 199,781.25 -189,687 50 9375 000 0.00 .75 0.00
20 Sep 14 YEARS SETTLES SEP CUSIP

01F042491

14 Sep 04 -200,000 00 199,781.25 -199,687 50 9375 000 0.00 K75 000
14 Sep 14 FNMA SINGLE FAMILY MTG 4 5 15 -600,000 00 599,156.25 -599,062.50 8375 000 0.00 < 1] 000
20 Sep (4 YEARS SETTLES SEP CUSIP

01F042491

14 Sep 04 00,000 60 §99,156.25 -599,062 50 9375 000 0.00 8375 0.00
14 Sep (4 FNMA SINGLE FAMILY MTG 4 5 15 -800,000 00 898,875 00 898,453 13 421 87 000 000 42187 0.00
20 Sep 14 YEARS SETTLES SEP CUSIP

01F042491

14 Sep 04 -800,000 G0 898,875 60 898,453 13 42187 000 000 42187 000

Northern Trust
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AR3 Additional Checks \ N Account number DDFO2

01 Jan 04 - 31 Dec 04

A P

DD - BLACKROCK CORE _

B

Page 216 of 566

o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  gsecunty Description — Market — — Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Tem
Sales
Fixed income
Government mortgage backed securities
United States
11 Aug 04 FNMA SINGLE FAMILY MTG 4 5 15 -800,000 00 793,125 00 -793,125 00 000 000 000 e30] 00D
20 Sep 04 YEARS SETTLES SEP CUSIP

01F042491

11 Aug 04 -800,000 00 793,125 00 -793,12500 000 000 000 000 000
08 Dec 04 FNMA SINGLE FAMILY MTG 4 5 30 -400,000 00 391,593 75 -385,187 50 6,406 25 000 000 6,406 25 600
13 Dec 04 YEARS SETTLES DEC CUSIP

01F0426C2

08 Nov 04 -400,000 00 391,59375 -385,187 50 6,406 25 000 000 6,406 25 300
08 Nov 04 FNMA SINGLE FAMILY MTG 4 5 30 -400,000 00 386,343 75 -386,625 00 -28125 000 000 -28125 000
15 Nov 04 YEARS SETTLES NOV CUSIP

01F0426B4

14 Oct 04 -400,000 00 386,343 75 -386,625 00 -281 25 g oo 000 -28125 D00
13 Oct 04 FNMA SINGLE FAMILY MTG 5 15 -600,000 00 611,437 50 -611,183 59 253 91 000 000 253 81 000
19 Oct 04 YEARS SETTLES OCT CUStP

01F0504A1

13 Oct 04 -500,000 00 509,531 25 -509,277 34 253 91 000 000 25391 a060

13 Oct 04 -100,000 00 101,906 25 -101,906 25 000 000 000 Q00 Qa0
13 Oct 04 FNMA SINGLE FAMILY MTG 5 15 -1,600,000 00 1,631,000 00 -1,628,625 00 2,375 00 000 000 237500 000
19 Oct 04 YEARS SETTLES OCT CUSIP

01F0504A1

13 Sep 04 -400,000 00 407,750 00 -406,687 50 1,062 50 000 000 1,062 50 £ 00

24 Sep 04 -800,000 00 815,500 00 -814,687 50 812 50 000 000 81250 Lgult]

24 Sep 04 -300,000 00 305,812 50 -305,343 75 468 75 000 000 48875 000

Northern Trust *Generated by Northern Trust from reviewed penadic data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

. . . Page 217 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ga’nfioss
IadeDate  secunty Descnption Market Total
Settle L'ate  Acquisiion Date Shares/Par Proceeds Cost Short Term Long Term Transtatron Short Term Long Term
Salex
Fixed income
Government mortgage backed securities
United States
13 Oct 04 -100,000 00 101,937.50 -101,806.25 31.25 0.00 0.00 3125 000
13 Sep (4 FNMA SINGLE FAMILY MTG 5 15 -500,000.00 508,125 00 -508,359.37 -234.37 000 0.00 -234.37 0.00
19 Oct 04 YEARS SETTLES OCT CUSIP
01F0504A1
13 Sep 04 -500,000 00 508,125 00 -508,359.37 -234 37 000 0.00 <234 37 000
13Sep (4 ENMA SINGLE FAMILY MTG 5 15 -200,000.00 203.281.25 -203,34375 6250 000 0.00 €2.50 000
190ct 04 YEARS SETTLES OCT CUSIP
01F0504A1
13 Sep 04 -200,000 00 203,281.25 203,343 75 -62.50 000 0.00 62.50 000
13Sep (4 FNMA SINGLE FAMILY MTG 5 15 -200,000 00 203,281.25 -203,343 75 6250 000 0.00 -62.50 000
19 0c1 04 YEARS SETTLES OCT CUSIP
01F0504A 1
13 Sep 04 -200,000 00 203,281.25 -203,343 75 62.50 000 000 -62.50 000
14 Jul 0« FNMA SINGLE FAMILY MTG 5 15 -200,000 00 200,843 75 -200,806 25 -62.50 000 0.00 -62.50 000
17 Aug (4 YEARS  SETTLES AUG CUSIP
01F050486
14 Jul 04 -200,000 00 200,843 75 -200,808 25 £62.50 000 0.00 62 50 000
02 Aug (4 FNMA SINGLE FAMILY MTG 5 15 -1,400,000 00 1,410,937 50 -1,406,249 99 4,687.51 000 0.00 4,687 51 000
17 Aug (4 YEARS SETTLES AUG CUSIP
01F050486
14 Jul 04 -1,100,000 60 1,108,593 75 -1,104,884 37 3,609.38 000 000 3,609 38 000
14 Jul 04 300,000 00 302,343 75 -301,265 62 1,078 13 000 000 1,078 13 000
° ; [ t 10 May 05
Northern Trust Generated by Northem Trust from reviewed penodic data on 10 May
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AR3 Additional Checks C !
. . M p e ST, R Y Sl W RN
01 Jan 04 - 31 Dec 04 LR s e s wour DO - BLACKROCK CORE
N i R sttt
Page 218 of 566
+ Realized Gain/Loss Detail - Taxable
Realized gainfloss

Trade Date  security Description Market Total
Setlle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Temn
Sales
Fixed income
Government mortgage backed securities
United States
13 Jul 04 FNMA SINGLE FAMILY MTG 5 15 -900,000 00 803,796 88 -903,796 88 000 000 000 000 000
17 Aug 04 YEARS SETTLES AUG CUSIP

01F050486
14 Jul 04 FNMA SINGLE FAMILY MTG 5 15 -300,000 00 301,265 62 -301,359 38 -9376 000 000 9376 000
17 Aug 04 YEARS SETTLES AUG CUSIP

01F050486

14 Jui 04 -300,000 00 301,265 62 -301,359 38 -9376 000 000 9376 200
10 Aug 04 FNMA SINGLE FAMILY MTG 5 15 -1,300,000 00 1,320,871 09 -1,315,996 08 4,875 01 000 000 487501 000
17 Aug 04 YEARS SETTLES AUG CUSIP

01F050486

14 Jul 04 -400,000 00 406,421 87 -401,687 50 4,734 37 000 000 4,734 37 000

10 Aug 04 -500,000 00 508,027 35 -508,027 34 001 000 000 001 000

10 Aug 04 -200,000 GO 203,210 94 -203,140 62 7032 000 000 7032 000

10 Aug 04 -200,000 00 203,21093 -203,140 62 7031 000 000 70 31 80¢
15 Jul 04 FNMA SINGLE FAMILY MTG 5 15 -200,000 00 200,875 00 -200,906 25 -3125 000 000 -3125 000
17 Aug 04 YEARS SETTLES AUG CUSIP

01F050486

14 Jul 04 -200,000 00 200,875 00 -200,906 25 -3125 000 000 -3125 [(Je)
12 Nov 04 ENMA SINGLE FAMILY MTG 5 15 -200,000 00 203,156 25 -203,218 75 -62 50 000 000 -62 50 000
16 Dec 04 YEARS SETTLES DEC CUSIP

01F0504C7

12 Nov 04 -200,000 00 203,156 25 -203,218 75 -62 50 000 000 -62 50 Q00

*,

Northern Trust Generated by Northern Trust from reviewed pencdic data on 10 May 05



AR3 Additional Checks

Account number DDF02

DO - BLACKROCK CORE

01 Jan 04 - 31 Dec 04 -
. . . Page 219 of 566
¢ Realized Gain/Loss Detail - Taxable
Reafized ga-nfloss

Trade Date  Secunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Temm Long Term
Sales
Fixed income
Government mortgage backed securities
Unitec States
10 Dec (14 FNMA SINGLE FAMILY MTG 5 15 -600,000 00 611,484.38 611,51563 -31.25 000 0.00 3125 000
16 Dec (14 YEARS  SETTLES DEC CUSIP

01F0504C7

10 Dec 04 -200,000 00 203,828.13 203,796 88 3125 000 0.00 31.25 000

10 Dec 04 400,000 GO 407,656.25 407,718 75 62 50 000 0.00 6250 000
12 Nov (4 FNMA SINGLE FAMILY MTG 5 15 -500,000 00 507,890.63 -508,046 88 -158.25 000 0.00 -156.25 000
16 Dec (4 YEARS SETTLES DEC CuSIP

01F0504C7

12 Nov 04 -500,000 00 507,890.63 -508,046 88 -156.25 000 000 -156.25 000
10 Dec 0% FNMA SINGLE FAMILY MTG 5 15 -1,600,0600 00 1,630,625 00 -1,625,882 81 4,742 19 000 000 4,742 19 0.00
16 Dec 0+ YEARS  SETTLES DEC CUSIP

01F0504C7

12 Nov 04 -600,000.00 611,484 38 609,468 75 2,01563 000 0.00 2015 000

12 Nov 04 -800,000 00 917,226 56 914,484 37 2,742.18 000 0.00 2,742 19 000

10 Dec 04 100,000 00 101,914.08 -101,929.69 -1563 000 0.00 -1563 0.00
10 Jun 0¢ FNMA SINGLE FAMILY MTG 5 15 -200,000 00 188,250 00 -198,218 75 3125 0.00 0.00 325 0.00
20 Jul 04 YEARS SETTLES JUL SEDOL

BO1NSF8

10 Jun 04 -200,000 00 188,250 60 -198,218 75 31.25 000 0.00 31.25 000
07 Jul 04 FNMA SINGLE FAMILY MTG 5 15 -300,000 00 302,484 38 297,328 13 5,156 25 000 0.00 5,156.25 000
20 Jul 04 YEARS  SETTLES JUL SEDOL

BOINSF8

10 Jun 04 300,000 00 302,484 38 -297,328 13 5,156 25 000 000 6,156.25 000
Northern Trust Generated by Northem Trust from reviewed penodic data on 10 May 05
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01Jan 04 - 31.Dec 04 .- . N A . + /DD - BLACKROCK CORE ™
Page 220 of 566
o Realized Gain/Loss Detail - Taxable
Realized gainfloss

Trade Date  gecunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Tem Long Term Translation Short Temmn Long Temm
Sales
Fixed income
Government mortgage backed securities
United States
14 Jul 04 FNMA SINGLE FAMILY MTG 5 15 -700,000 00 705,058 59 -693,765 62 11,292 97 000 000 11,292 97 [
20 Jul 04 YEARS  SETTLES JUL SEDOL

BO1NSF8

10 Jun 04 -700,000 00 705,058 59 -693,765 62 11,292 97 000 000 11,292 97 000
14 Jul 04 FNMA SINGLE FAMILY MTG 5 15 -2,700,000 00 2,720,355 47 -2,692,441 40 27,914 07 000 000 27,914 07 000
20 Jul 04 YEARS  SETTLES JUL SEDOL

BOTNSF8

10 Jun 04 -700,000 00 705,277 34 693,765 62 11,511 72 000 000 1151172 000

10 Jun 04 -800,000 00 806,031 25 -792,875 00 13,156 25 000 000 13,156 25 000

22 Jun 04 -300,000 00 302,261 72 -298,500 00 3,761 72 000 000 376172 000

08 Jul 04 -400,000 00 403,015 63 -403,687 50 67187 000 000 67187 a0

14 Jul 04 -300,000 00 302,261 72 -302,167 97 9375 000 000 9375 000

14 Jul 04 -200,600 00 201,507 81 -201,445 31 62 50 000 000 62 50 000
10 Jun 04 FNMA SINGLE FAMILY MTG 5 15 -2,000,000 00 1,990,390 62 -1,981,34375 9,046 87 000 000 9,048 87 000
17 Jun 04 YEARS  SETTLES JUN CUSIP

01F050460

12 May 04 -1,800,000 00 1,791,351 56 1,782,281 25 9,070 31 000 000 9,070 31 000

10 Jun 04 -200,000 00 199,039 06 -199,062 50 23 44 000 000 -23 44 600
13 May 04 FNMA SINGLE FAMILY MTG 5 15 -200,000 00 197,851 56 -198,031 25 -179 69 000 000 -178 88 000
17 Jun 04 YEARS  SETTLES JUN CUSIP

01F050460

12 May 04 -200,000 00 197,851 56 198,031 25 -179 69 000 000 17969 600

Northern Trust

*Generated by Northern Trust from reviewed penodic data on 10 May 05



AR?3 Additional Checks

01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 221 of 566

Reafized ga’nfioss

ImdeDate  gecunty Descnption Market Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Shont Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
12 Nov 01 FNMA SINGLE FAMILY MTG 5 15 -1,600,000.00 1,629,125 00 -1,627,683.58 144142 0.00 0.00 1,441 42 000
18 Nov 04 YEARS SETTLES NOV CUSIP

01F050489

13 0ct 04 -600,000 00 610,921.87 610,031.25 890 62 000 0.00 890 62 0.00

13 Oct 04 -300,000 00 305,460 94 -305,109 37 35157 000 0.00 35157 000

12 Nov 04 -500,000 00 509,101.57 -508,964 84 136 73 000 0.00 13673 000

12 Nov 04 -200,000 00 203,640 62 -203,578 12 6250 000 000 62 50 000
13 Oct 0+t FNMA SINGLE FAMILY MTG 5 15 -500,000 00 508,125.00 508,515 63 -390.63 000 0.00 -390 63 000
18 Nov 04 YEARS  SETTLES NOV CUSIP

01F050489

13 Oct 04 -500,000 00 508,125 00 -508,515 63 -390 63 000 0.00 -390 63 000
13 0ct 04 FNMA SINGLE FAMILY MTG 5 15 -200,000 60 203,343 75 -203,4086 25 -82 50 000 000 62 50 000
18 Nov 04 YEARS  SETTLES NOV CUSIP

01F0504B9

13 Oct 04 -200,000 00 203,343 75 -203,406.25 -62.50 000 0.00 -62 50 000
12 Nov 04 FNMA SINGLE FAMILY MTG 5 15 -600,000 00 610,734 38 610,218 75 51563 000 0.00 51563 [1]0.1]
18 Nov 04 YEARS SETTLES NOV CUSIP

01F0504B9

13 Oct 04 -600,000.00 610,734 38 610,218 75 51563 000 000 51563 000
09 Jul 04 FNMA SINGLE FAMILY MTG 5 30 -700,000 00 681,570 31 681,570 31 000 000 000 000 000
12 Aug C4 YEARS SETTLES AUG CUSIP

01F050684

Northern Trust
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01 Jan 04 - 31 Dec 04 . - vu . - DD-BLACKROCKICORE!
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. Page 222 of 568
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gsecurity Description Market — Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
05 Aug 04 FNMA SINGLE FAMILY MTG 5 30 -500,000 00 489,648 44 -488,460 94 1,187 50 000 000 1,187 50 Q00
12 Aug 04 YEARS SETTLES AUG CUSIP
01F050684
23 Jul 04 -400,000 00 391,718 75 -390,281 25 1,437 50 000 000 1,437 50 ooC
05 Aug 04 -100,000 00 97,929 69 -98,179 69 -250 00 000 000 -250 00 000
05 Aug 04 FNMA SINGLE FAMILY MTG 5 30 -800,000 00 783,437 50 -783,437 50 000 000 000 000 000
12 Aug 04 YEARS SETTLES AUG CUSIP
01F050684
07 Jun 04 FNMA SINGLE FAMILY MTG 5 30 -300,000 00 285,656 25 -285,843 75 -187 50 000 000 -187 50 a a0
15 Jul 04 YEARS SETTLES JUL SEDOL
BO1DWZ6
07 Jun 04 -300,000 00 285,656 25 -285,843 75 -187 50 000 000 -187 50 000
07 Jun 04 FNMA SINGLE FAMILY MTG 5 30 -300,000 00 285,656 25 -285,84375 -187 50 000 000 -187 50 800
15 Jul 04 YEARS SETTLES JUL SEDOL
BO1DWZ6
07 Jun 04 -300,000 00 285,656 25 -285,843 75 -187 50 000 Q00 -187 50 aaa
02 Jui 04 FNMA SINGLE FAMILY MTG 5 30 -2,100,000 00 2,058,000 00 -2,038,929 69 19,070 31 000 000 19,070 31 000
16 Jul 04 YEARS SETTLES JUL SEDOL
BO1DWZ6
24 Jun 04 -800,000 00 784,000 00 -769,500 00 14,500 00 000 000 14,500 00 000
30 Jun 04 -300,000 00 284,000 00 -289,429 69 4,570 31 000 000 4,578 31 300
02 Jul 04 -1,000,000 00 980,000 00 -980,000 00 000 000 (i) 000 000

Northern Trust
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number ODF02

DD - BLACKROCK CORE

Page 223 of 566
o Realized Gain/Loss Detail - Taxable
Reafized gainfloss
Iade ate  secunty Descnption Market Total
Seftle Date  Acquisiion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Salex
Fixed income
Government mortgage backed securities
United States
05 May (4 FNMA SINGLE FAMILY MTG 5 30 -300,000.00 287,660.18 -287,679 69 -1953 0.00 0.00 -19.53 000
14 Jun 04 YEARS SETTLES JUN SEDOL
BO11v86
05 May 04 -2060,000 0O 191,773 44 191,773 44 000 000 000 000 000
05 May 04 -100,000 00 95,886.72 -95,906.25 -1953 000 0.00 -1953 000
10 May (4 FNMA SINGLE FAMILY MTG 5 30 -700,000 00 662,976 56 -663,484 37 -507 81 000 0.00 -507 81 000
14 Jun 01t YEARS SETTLES JUN SEDOL
B011Vv86
10 May 04 -200,000 00 189,421 87 189,421 87 000 000 000 000 000
10 May 04 -500,000 00 473,554 69 474,062.50 -507 81 000 000 -507 81 0.00
17 May (4 FNMA SINGLE FAMILY MTG 5 30 -400,000 00 382,687.50 -382,687 50 000 000 000 000 000
14 Jun 0} YEARS SETTLES JUN SEDOL
B011v86
05 Ocl 0O« FNMA SINGLE FAMILY MTG 5 30 -300,000 00 295,546 88 -295,546 88 000 000 0.00 000 000
15 Nov O} YEARS SETTLES NOV CUSIP
01F050687
05 Oct 0« FNMA SINGLE FAMILY MTG 5 30 -600,000 00 591,046 88 -591,048 88 000 000 000 000 0.00
15 Nov 0! YEARS SETTLES NOV CUSIP
01F050687
14 Oct 04 FNMA SINGLE FAMILY MTG 5 30 500,000 00 496,71875 496,718 75 0.00 000 0.00 000 000
15 Nov O YEARS SETTLES NOV CUSIP
01F050687
*Generated by Northemn Trust from reviewed periodic data on 10 May 05
Northern Trust Generated by pe y
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Page 224 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  secunty Descnption Market — Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
14 Sep 04 FNMA SINGLE FAMILY MTG 5 30 -600,000 00 594,000 00 -594,000 00 000 000 000 Q00 300
14 Oct 04 YEARS SETTLES OCT CUSIP
01F0506A9
13 Sep 04 FNMA SINGLE FAMILY MTG 5 30 -1,000,000 00 989,843 75 -985,515 62 4,328 13 000 000 4328 13 000
14 Oct 04 YEARS SETTLES OCT CuUsIP
01F0506A9
08 Sep 04 -700,000 00 692,890 62 -689,828 12 3,062 50 000 000 3,062 50 oot
08 Sep 04 -300,000 00 296,953 13 -295,687 50 1,265 63 000 000 1,265 63 Q00
13 Sep 04 FNMA SINGLE FAMILY MTG 5 30 -300,000 00 296,953 12 -296,953 12 000 000 000 Q00 000
14 Oct 04 YEARS SETTLES OCT CUSIP
01F0506A9
08 Sep 04 FNMA SINGLE FAMILY MTG 5 30 -700,000 00 691,796 88 -689,476 56 2,320 32 000 000 2,320 32 D00
15 Sep 04 YEARS SETTLES SEP CUSIP
01F050692
26 Aug 04 -400,000 00 395,312 50 -394,000 00 1,312 50 000 000 1.31250 [eRe Y
26 Aug 04 -300,000 00 296,484 38 -295,476 56 1,007 82 000 000 1,007 82 32343
23 Aug 04 FNMA SINGLE FAMILY MTG 5 30 -600,000 00 590,343 75 -589,992 18 35167 000 000 351587 200
15 Sep 04 YEARS SETTLES SEP CUSIP
01F050692
16 Aug 04 -300,000 00 295,171 88 -294,820 31 35157 000 000 351 57 ¢ a0
23 Aug 04 -300,000 00 295,171 87 -295,171 87 000 000 000 ez 4] 000

Northern Trust
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AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

Page 225 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ganftoss
Irade Date  secunty Descrption Market Total
Seftle Date  Acquisttion Date Shares/Par Proceeds Cost Short Term Long Term Transtation Shaort Term Long Term
Salex
Fixed income
Government mortgage backed securities
United States
08 Sep (4 FNMA SINGLE FAMILY MTG 5 30 -300,000 00 296,531.25 -285,500.60 1,031.25 000 0.00 1,031.25 0.00
15 Sep 04 YEARS SETTLES SEP CUSIP
01F050692
26 Aug 04 380,000 00 296,531.25 -295,500 60 1,031 25 000 000 1,031.25 000
09 Aug 04 FNMA SINGLE FAMILY MTG 5 30 -800,000 00 787,500.00 -784,12500 3.37500 000 000 337500 0.00
15 Sep 04 YEARS SETTLES SEP CUSIP
01F050692
05 Aug 04 -400,000 00 393,750 00 -380.375 00 3,375 00 000 0.00 337500 0.00
09 Aug 04 -400,000 00 393,750.060 -393,750 00 000 000 0.00 000 000
23 Aug 01} FNMA SINGLE FAMILY MTG 5 30 -200,000 00 197,031.25 -197,031.25 000 000 0.00 000 000
15 Sep 0} YEARS SETTLES SEP CUSIP
01F050692
05 Aug 04 FNMA SINGLE FAMILY MTG 5 30 -100,000 00 97,839 84 97,583 75 246.09 000 0.00 24609 0.00
15 Sep O« YEARS  SETTLES SEP CUSIP
01F050692
05 Aug 04 -100,000 00 97.839 84 -97,593.75 246 09 000 0.00 246 09 0.00
07 Dec O« FNMA SINGLE FAMILY MTG 6 30 -1,300,000 00 1,346,566 41 -1,346,703 12 -136 71 000 000 -136 71 000
13 Dec O« YEARS SETTLES DEC CUSIP
01F0606C4
07 Dec 04 -800,000 00 828,656.25 828,656 25 000 000 0.00 000 000
07 Dec 04 -500,000 00 517,910 16 -518,046 87 -138 71 000 000 13871 000
*Gen Northemn Trust from reviewed periodic data on 10 May 05
Northern Trust Generated by No. pe. 4

Shmd 13K



. o Y

ARS3 Additional Checks - . \ g e T “"‘,‘j‘::j‘f““«'?l??""“m .

. e | e W .
01 Jan’ 04 31 Dec 04 3 z;\ . . o o DD - BLACKRDCK CORE
E RSN . iy w7 Y »,m
e L W ¥ l N ‘”"{"f;éy' " s
Page 226 of 566
& Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Security Descnption Market —— Totat
Setile Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Temm
Sales
Fixed income
Government mortgage backed securities
United States
07 Dec 04 FNMA SINGLE FAMILY MTG 6 30 -1,200,000 00 1,245,187 50 -1,240,046 88 5,140 62 000 000 5140 62 (5344}
13 Dec 04 YEARS SETTLES DEC CUSIP

01F0606C4

08 Nov 04 -1,100,000 00 1,141,421 88 -1,136,437 50 4,984 38 000 000 4,884 38 000

07 Dec 04 -100,000 00 103,765 62 -103,609 38 156 24 000 000 156 24 000
08 Nov 04 FNMA SINGLE FAMILY MTG 6 30 -800,000 00 826,500 00 -826,734 37 -234 37 000 000 23437 000
13 Dec 04 YEARS SETTLES DEC CUSIP

01F0606C4

08 Nov 04 -600,000 00 619,875 00 -620,109 37 -234 37 000 000 -234 37 000

08 Nov 04 -100,000 00 103,312 50 -103,312 50 000 000 000 000 200

08 Nov 04 -100,000 00 103,312 50 -103,312 50 000 000 000 000 000
07 Dec 04 ENMA SINGLE FAMILY MTG 6 30 -100,000 00 103,535 16 -103,312 50 222 66 000 000 222 66 000
13 Dec 04 YEARS SETTLES DEC CUSIP

01F0806C4

08 Nov 04 -100,000 00 103,535 16 -103,312 50 222 66 000 000 222 66 Goo
13 0ct 04 FNMA SINGLE FAMILY MTG 6 30 -600,000 00 618,000 00 -618,000 00 000 000 000 000 000
13 Dec 04 YEARS SETTLES DEC CusiP

01F0606C4
09 Sep 04 FNMA SINGLE FAMILY MTG 6 30 -100,000 00 103,789 06 -103,753 91 3515 000 000 3515 g ag
15 Sep 04 YEARS SETTLES SEP CUSIP

01F060691

09 Sep 04 -100,000 00 103,789 06 -103,753 91 3515 000 000 3515 000

Northern Trust *Generated by Northemn Trust from reviewed penodic data on 10 May 05
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01Jan04-31Dec 04 - © 5" .-

Account number DDF02

DD - BLACKROCK CORE

. Page 227 of 566
¢ Realized Gain/Loss Detail - Taxable
Reafized ga’nfioss

IradeBate  secunty Descnption Market Total
Setlle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
09 Aug 04 FNMA SINGLE FAMILY MTG 6 30 -800,000 00 822,875 60 -822.875 00 000 000 0.00 000 000
15 Sep 04 YEARS  SETTLES SEP CUSIP

01F060691
06 Aug 04 FNMA SINGLE FAMILY MTG 6 30 -200,000 00 205,820.31 -205,687 50 132.81 000 000 13281 000
15 Sep 04 YEARS SETTLES SEP CUSIP

01F060691

06 Aug 04 -200,000 00 205,820.31 -205,687 50 132 81 000 0.00 132 81 000
09 Sep 0% FNMA SINGLE FAMILY MTG 6 30 -500,000 00 518,867 19 -518,769 53 9768 000 000 97 66 000
15 Sep 04 YEARS SETTLES SEP CUSIP

01F060691

09 Sep 04 -500,000 00 518,867 19 -518,769 53 97 66 000 000 97 68 000
09 Sep 04 FNMA SINGLE FAMILY MTG 6 30 -200,000 00 207,570 31 -207,507 81 62.50 000 000 62.50 000
15 Sep 04 YEARS SETTLES SEP CUSIP

01F060691

09 Sep 04 -200,000 00 207,570 31 -207,507 81 62.50 000 000 62.50 000
01 Jun 04 FNMA SINGLE FAMILY MTG 6 5 30 -1,500,000 00 1,550,449.22 -1,548,292.97 2,156 25 000 000 2,156.25 000
14 Jun 04 YEARS SETTLES JUN CUSIP

01F062663

06 May 04 -1,200,000 00 1,240,359 38 -1,238,250 00 2,109 38 000 000 2,109 38 0.00

01 Jun 04 -300,000 00 310,089 84 -310,042 97 46 87 000 000 46 87 000
13 May (4 FNMA SINGLE FAMILY MTG 6 5 30 -300,000 00 308,765 62 -309,562 50 -796 88 000 000 -796 88 000
14 Jun 0} YEARS SETTLES JUN CUSIP

01F062663

Northern Trust

*Generated by Northemn Trust from revisvsed periodic data on 10 May 05
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Page 228 of 566
& Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Secunty Description Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term tong Tem
Sales
Fixed income
Government mortgage backed securities
United States

06 May 04 -300,000 00 308,765 62 -309,562 50 -796 88 000 000 -796 88 Q00
10 Mar 04 FNMA SINGLE FAMILY MTG 6 5 30 -2,000,000 00 2,104,687 50 -2,098,750 00 5,937 50 000 000 5,937 50 000
15 Mar 04 YEARS SETTLES MAR SEDOL

2387808

06 Feb 04 -2,000,000 00 2,104,687 50 -2,098,750 00 5,937 50 000 000 5,937 50 000
02 Aug 04 FNMA TBA 30 YR PASS-THROUGHS -1,400,000 00 1,460,375 00 -1,460,078 13 296 87 000 000 286 BT 0060
12 Aug 04 6530 YEARS SETTLES AUG

CUSIP 01F062689

19 Jul 04 -1,100,000 00 1,147 437 50 -1,147,093 75 34375 000 000 34375 000

02 Aug 04 -300,000 00 312,937 50 -312,984 38 -46 88 000 000 -48 88 Q400
08 Jul 04 ENMA TBA 30 YR PASS-THROUGHS -300,000 00 312,398 44 -312,421 88 -23 44 000 000 2344 000
12 Aug 04 6530 YEARS SETTLES AUG

CUSIP 01F062689

08 Jul 04 -300,000 00 312,398 44 -312,421 88 -23 44 000 000 23 44 00D
19 Jul 04 FNMA TBA 30 YR PASS-THROUGHS -1,300,000 00 1,355,260 00 -1,353,968 75 1,281 25 000 000 128125 ¢ 00
12 Aug 04 6530 YEARS SETTLES AUG

CUSIP 01F062689

08 Jul 04 -1,200,000 00 1,251,000 G0 -1,249,687 50 1,312 50 000 000 131250 000

19 Jul 04 -100,000 00 104,250 00 -104,281 25 -3125 000 000 -3125 000
01 Jun 04 FNMA TBA 30 YR PASS-THROUGHS -300,000 00 309,000 00 -309,046 88 -46 88 000 000 -46 88 000

15 Jul 04 6530 YEARS SETTLES JUL
SEDOL BO1NQ54

Northern Trust *Generated by Northem Trust from reviewed penodsc data on 10 May 05



AR3 Additional Checks

01 Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

. Page 229 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ga‘nfioss
Irede Date  secunty Descnption Market ———— Total
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Tenn Long Term Transtation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
01 Jun 04 -300,000 00 309,000.00 -309,046 88 -46 88 000 0.00 4688 0co
08 Jul (14 FNMA TBA 30 YR PASS-THROUGHS -1,500,000 00 1,565,683.59 -1,549,300 78 16,382.81 000 0.00 16,382.81 0.00
15 Jul (4 6530 YEARS SETTLES JUL
SEDOL BO1NQS4
01 Jun 04 -1,200,000 00 1,252,546.87 -1,236,187 .50 16,359 37 000 0.00 16,359.37 0.00
08 Ju! 04 -300,000 00 313,138.72 -313,113 28 2344 000 000 2344 000
22 Apr 14 FNMA TBA POOL #9998999 5 5 -800,000 00 928,687 50 -928,285 58 421 92 000 0.00 421.92 000
18 May 04 CUSIP 01F052458
14 Apr 04 -900,000 00 928,687 50 -928,265 58 421 92 000 000 421 92 0.00
12 Mar i)4 FNMA TBA POOL #9999999 5 5 DUE -2,000,000 00 2,088,884.38 -2,078,437 50 10,546 88 000 0.00 10,546 68 000
18 Mar 04 03-01-2015 REG CUSIP 01F052433
11 Feb 04 -2,000,000 0O 2,088,984.38 -2,078.437 50 10,546 88 000 000 10.546 88 000
13 Aug (¥4 FNMA TBA POOL 55 15 YR AUG -600,000 00 621,000 00 621,187 50 -187 50 0.00 0.00 -187 50 000
17 Aug (/4 CUSIP 01F052482
13 Aug 04 -600,000 00 621,000.00 621,187 50 -187 50 000 000 -187 50 0.00
13 Jul 0« FNMA TBA POOL 55 15 YR AUG -600,000 00 614,718 75 614,71875 000 000 0.00 000 000
17 Aug C4 CUSIP 01F052482
11 Feb 01 FNMA TBA POOL 55 15 YR FEB -2,000,000 00 2,084,218 75 -2,077,031.25 7.187.50 000 0.00 7,187.50 000
18 Feb 01 CUSIP 01F052425
. N T iswed penodic data on 10 May 05
Northern Trust Generated by Northem Trust from revig pe da y
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Page 230 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  gecunty Descrption Market Jotal
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
13 Jan 04 -2,000,000 00 2,084,218 75 -2,077,031 25 7.187 50 000 000 7.187 50 GO0
11 May 04 FNMA TBA POOL 55 30 YR JUN -800,000 00 783,250 00 -781,312 50 1,937 50 000 000 1,937 5% 000
14 Jun 04 CUSIP 01F052664
07 May 04 -800,000 00 783,250 00 -781,31250 1,937 50 000 000 1,937 50 [(Jeld]
08 Jun 04 FNMA TBA POOL 55 30 YR JUN -900,000 00 888,292 97 -885,375 00 2,917 97 000 000 2,817 87 000
14 Jun 04 CUSIP 01F052664
07 May 04 -100,000 00 98,699 22 -97,693 75 1,105 47 000 000 1,105 47 coo
13 May 04 -200,000 00 197,398 44 -195,937 50 1,460 94 000 000 1,460 94 000
03 Jun 04 -600,000 00 592,195 31 -591,843 75 351 56 000 000 351 56 Q00
08 Jun 04 FNMA TBA POOL 55 30 YR JUN -1,100,000 00 1,086,550 78 -1,073,757 82 12,792 96 000 000 12,792 86 o o0
14 Jun 04 CUSIP 01F052664
07 May 04 -300,000 00 296,332 03 -292,992 19 3,339 84 000 000 333984 Q00
07 May 04 -100,000 00 98,777 34 -97,609 38 1,167 96 000 000 1,167 96 Qoe
07 May 04 -700,000 00 691,441 41 -683,156 25 8,285 16 000 000 8,285 16 000
14 Jun 04 FNMA TBA POOL 5 5% 15 YR JUN -300,000 00 303,984 38 -305,671 88 -1,687 50 000 000 -1,687 50 a00
17 Jun 04 SEDOL BO1NRJS
07 Jun 04 -300,000 00 303,984 38 -305,671 88 -1,687 50 000 000 -1,687 50 000
10 Aug 04 FNMA TBA POOL 6 30 YR AUG -200,000 00 206,570 31 -206,476 56 9375 000 000 8375 000
12 Aug 04 CUSIP 01F060683
09 Aug 04 -200,000 00 206,570 31 -206,476 56 9375 000 000 9375 000

Northern Trust

*Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

01 Jen 04 - 31 Dec 04

& Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 231 of 566

Reafized gainfioss

Irade Date  secunty Descnption Market ——— Total
Setlle Date  Acquistion Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
03 Aug 04 FNMA TBA POOL 6 30 YR AUG -100,000 00 102,684 08 -102,234.38 429.68 000 0.00 42968 0.00
12 Aug 04 CUSIP 01F080683

13 Jul 04 -100,000 00 102,664 08 -102,234 38 429 68 000 0.00 429 68 000
06 Aug 04 FNMA TBA POOL 6 30 YR AUG -200,000 00 206,429 69 -206,562 50 -132 81 000 000 -132 81 0.00
12 Aug 04 CUSIP 01F060883

06 Aug 04 -200,000 00 206,429 69 -208,562 50 -132 81 000 0.00 -1328% 000
16 Jul (4 FNMA TBA POOL 6 30 YR AUG -800,000 00 821,500 00 -818,726 56 2,773 44 000 000 277344 000
12 Aug D4 CUSIP 01F060683

12 Jul 04 -300,000 00 308,062.50 -307,382 81 879 69 000 000 679 000

12 Jul 04 -100,000 00 102,687 50 -102,406 25 281.25 000 0.00 281.25 000

13 Jul 04 -400,000 00 410,750 00 -408,937 50 1,812.50 000 0.00 1,812.50 0.00
10 Aug M FNMA TBA POOL 6 30 YR AUG -500,000 00 516,015 62 -516,191 41 -17579 000 000 -17579 000
12 Aug X4 CUSIP 01F060683

09 Aug 04 -500,000 00 516,015 62 -516,191 41 -17579 000 0.00 17579 000
10 Aug M FNMA TBA POOL 6 30 YR AUG -100,000 00 103,218 75 -103,238 28 -1853 0.00 000 -1953 000
12 Aug 4 CUSIP 01F060683

09 Aug 04 -1060,000 00 103,218.75 -103,238 28 -1963 000 000 -19.53 000
16 Apr (14 GNMA 6 TBA POOL 30YR APR -3,500,000 00 3,628,378 91 -3.657,500 00 -29,12109 000 000 -29,121 09 0.00
22 Apr(:4 SEDOL B00ZBQ7

17 Mar 04 -3,500,000 0O 3,628,378 91 -3,657.500 00 -29,12109 000 000 -29,121 09 000

*Gen { i 10 May 05
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Page 232 of 566
# Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Security Description Market — Total
Settie Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
03 Aug 04 GNMA | 30 YEARS SINGLE FAMILY -1,100,000 00 1,131,796 88 -1,131,796 88 000 000 000 000 coo
19 Aug 04 MTG6 SETTLES AUG CUSIP

01N060684
17 Nov 04 GNMA | 30 YEARS SINGLE FAMILY -1,100,000 00 1,138,242 19 -1,138,242 19 000 000 000 G 00 000
20 Dec 04 MTG 6 SETTLES DEC SEDOL

2240097

17 Nov 04 -1,100,000 00 1,138,242 19 -1,138,242 19 000 000 000 000 000
21 Dec 04 GNMA |1 30 YR SINGLE FAM -1,000,000 00 1,020,625 00 -1,022,734 37 -2,109 37 000 000 -2,108 37 ao0
20 Jan 05 PASS-THROUGHS({SF) 5 5 30 YRS

SETTLES JAN SEDOL 2216560

15 Dec 04 -800,000 00 918,562 50 -920,671 87 -2,109 37 000 000 -2,109 37 000

21 Dec 04 -100,000 00 102,062 50 -102,062 50 000 000 000 [2¢.4] 800
21 Dec 04 GNMA | 30 YR SINGLE FAM -100,000 00 102,062 50 -102,062 50 000 000 000 000 000
20 Jan 05 PASS-THROUGHS(SF) 5 5 30 YRS

SETTLES JAN SEDOL 2216560
20 Jan 04 GNMA 1 30 YR SINGLE FAM -1,000,000 00 1,026,250 00 -1,015,781 25 10,468 75 000 000 10,488 75 000
22 Jan 04 PASS-THROUGHS(SF) 5 5 30 YRS

SETTLES JAN SEDOL 2216560

12 Dec 03 -1,000,000 00 1,026,250 00 -1,015,781 25 10,468 75 000 000 10,468 75 ooo
15 Dec 04 GNMA | 30 YR SINGLE FAM -100,000 00 102,296 88 -102,296 88 000 000 000 000 040

20 Jan 05 PASS-THROUGHS(SF) 5 5 30 YRS
SETTLES JAN SEDOL 2216560

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05
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01 Jan 04 - 31 Dec 04

¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 233 of 566

Reafized ga’nfioss

ImdeDale  secunty Descnption Market
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Temn Long Term Transtation Short Temn Long Term
Sales
Fixed income
Government mortgage backed securities
Unitect States

15 Dec 04 -100,000.00 102,296.88 -102,296.88 0.00 0.00 000 000 000
210ct (4 GNMA 1 30 YR SINGLE FAMILY -100,000 00 102,359.38 -102,062.50 206 83 000 0.00 296 88 000
22 Nov 114 PASS-THROUGHSS 5 30 YEARS NOV

CUSIP 01N0526B4

18 Oct 04 100,000 60 102,359.33 -102,062 50 296.88 000 0.00 296 88 000
18 Nov (4 GNMA | 30 YR SINGLE FAMILY -1,000,000.00 1,022,109 37 -1,020,828 12 1,281 25 000 0.00 128125 000
22 Nov (14 PASS-THROUGHSS 5 30 YEARS NOV

CUSIP 01N0526B4

18 Oct 04 -800,000 00 919,898 43 -918,562 50 1,335.93 000 0.00 1,335.93 0.00

18 Nov 04 -100.000 00 10221094 -102,265 62 -54.68 000 0.00 -54 68 000
15 Dec (4 GNMA | 30 YR SINGLE FAMILY PASS -1,000,000 00 1,025,664.06 -1,020,148 43 551563 000 0.00 551563 000
20 Dec (4 THROUGHS(SF) 5 5 30 YEARS

SETTLES DEC SEDOL 2332529

18 Nov 04 -900,000 00 923,097 65 -917,578 12 5,519.53 000 000 551953 000

15 Dec 04 -100,000 00 102,566 41 -102,570.31 -390 000 000 -390 000
18 Nov Gt GNMA | 30 YR SINGLE FAMILY PASS -100,000 00 102,000 0O -101,953 13 46 87 000 0.00 46 87 0.00
20 Dec 03 THROUGHS(SF) 5 5 30 YEARS

SETTLES DEC SEDOL 2332529

18 Nov 04 -100,000 00 102,000 G0 -101,953 13 46 87 000 000 46 87 000
17 Mar 04 GNMA | 30 YR SINGLE FAMILY -3,500,000 00 3,663,652.34 -3,651,609 37 12,04297 000 0.00 12,042.97 000
23 Mar 0} PASS-THROUGHS(SF) 6 30 YEARS

SETTLES MAR CUSIP 01N060635

" ! jodi n 10 M
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& Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Secunty Description Market ———— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Fixed income
Government mortgage backed securities
United States
19 Feb 04 -1,300,000 00 1,360,785 15 -1,354,843 75 5,941 40 000 000 534140 000
04 Mar 04 -2,200,000 00 2,302,867 19 -2,296,765 62 6,101 57 000 000 6,101 57 a0
22 Apr 04 GNMA 1 30 YR SINGLE FAMILY -1,300,000 00 1,342,453 12 -1,345,093 75 -2,640 63 000 000 -2,648 63 000
20 May 04 PASS-THROUGHS(SF) 6 30 YEARS
SETTLES MAY CUSIP 01N060650
16 Apr 04 -1,300,000 00 1,342,453 12 -1,345,093 75 -2,640 63 000 000 -2,64063 G 00
13 Feb 04 GNMA | SINGLE FAMILY MORTGAGE -1,000,000 00 1,028,867 19 -1,023,125 00 5,742 19 000 000 574218 000
19 Feb 04 55% 30 YEARS SETTLES
FEBRUARY CUSIP 01N052624
20 Jan 04 -1,000,000 00 1,028,867 19 -1,023,125 00 5742 19 000 000 5,742 19 Qaao
18 Mar 04 GNMA | SINGLE FAMILY MORTGAGE -1,000,000 00 1,033,693 75 -1,025,000 00 8,593 75 000 000 8,59375 000
23 Mar 04 55% 30 YEARS SETTLES MARCH
CUSIP 01N052632
13 Feb 04 -1,000,000 00 1,033,593 75 -1,025,000 00 8,593 75 000 000 8,593 7% 000
18 Oct 04 GNMA | SINGLE FAMILY MORTGAGE -1,000,000 00 1,023,515 62 -1,016,406 25 7,109 37 000 000 7,108 37 000
21 Oct 04 55% 30 YEARS SETTLES OCTOBER
CUSIP 01N0526A6
13 Sep 04 -1,000,000 00 1,023,515 62 -1,016,406 25 7,109 37 000 000 7,108 37 Q00
17 Nov 04 GNMA POOL #429785 6% 12-15-2033 -700,264 22 724,609 35 -724,554 64 54 71 000 000 54 71 880
20 Dec 04 BEO CUSIP 36207ENAS
16 Apr 04 -700.264 22 724,609 35 -724,554 64 5471 000 000 547t o0
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01.Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

. Page 235 of 566
¢ Realized Gain/Loss Detail - Taxable
Reafized ga‘nftoss

Trade Date  secunty Descaption — Markset Total
Settls Date  Acquisition Date Shares/Par Proceeds Cost Short Term tong Term Transtation Short Term Long Term
Sales
Fixed income
Goyernment mortgage backed securities
Unitod States
17 No/ 04 GNMA POOL #429785 6% 12-15-2033 -99,999 61 103,476.16 -103.468 35 781 000 000 781 000
20 De: 04 BEO CUSIP 36207ENAS

16 Apr 04 -99,999 61 103,476.18 -103,468.35 781 000 000 781 000
17 No 04 GNMA POOL #599930 6% 05-15-2033 -299,735 41 310,155.90 -310,132.48 2342 000 000 2342 0.00
20 Ded 04 BEO CUSIP 36200FPP7

16 Apr 04 -299,735 41 310.155.80 -310,13248 2342 000 0.00 23 42 000
22 Apr 04 GNMA POOL #625582 5 5% 12-15-2033 -299,999 30 302,671 17 -309,186 78 6,515 61 000 000 6,515 61 000
20 Mav 04 BEO CUSIP 36291D6T5

18 Mar 04 -299,999 30 302,671 17 -309.186 78 6,515 61 000 0.00 6,515 61 000
16 Sep 04 GNMA TBA POOL 6 30 YR OCT -1,100,000 00 1,140,906.25 1,140,906 25 000 000 0.00 000 000
210ct )4 SEDOL BO2WJF1
11 Aug 04 GNMA TBA POOL 6 30 YR SEP -1,100,000 00 1,134,289 06 -1,134,289 06 000 000 0.00 000 000
22 Sep 4 CUSIP 01N060692
18 Oct 4 GNMA TBA POOL 6 TBA CUSIP -1,100,000 00 1,142,968 75 -1,142,968 75 0.00 0.00 0.00 000 000
22 Nov M4 01NO606B7
30 Mar 14 110 FNMA REMIC SER 342 CL 2 -177,027 70 29,043 61 -24,811 53 4,232.08 000 0.00 4,.232.08 000
15 Apr (4 00-25-2023 CUSIP 3136FA4WT7

10 Mar 04 -177,027 70 29,043 61 -24,81153 4,232 08 000 0.00 4,232.08 0.00

. 3 nodi M.
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o Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  Securty Descnption Market — Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Tem
Sales

Fixed income

Government mortgage backed securities

United States

24 Mar 04 1/0 FNMA REMIC SER 342 CL 2 -71,826 97 10,055 78 -10,067 00 -1122 000 000 -1 22 000
26 Mar 04 09-25-2023 CUSIP 3136FA4W7

10 Mar 04 -71,826 97 10,055 78 -10,067 00 -1122 000 000 -t122 000
24 Mar 04 1O FNMA REMIC SER 342 CL 2 -139,663 56 19,509 25 -19,574 72 -65 47 000 000 -85 47 Q Qo
26 Mar 04 09-25-2023 CUSIP 3136FA4W7

10 Mar 04 -139,663 56 19,509 25 -19,574 72 65 47 000 000 -85 47 a00
Total United States 277,617,801.04 -277,361,785.13 256,015 91 0.00 0.00 256,015.91 08.80

Index linked government bonds

United States

16 Nov 04 UNITED STATES TREAS NTS -250,000 00 259,180 53 -253,711 02 5,469 51 000 000 5,468 51 000

17 Nov 04 INFLATION INDEXED 2% DUE
07-15-2014 REG SEDOL B01VPK6

11 Aug 04 -250,000 00 259,180 53 -253,711 02 5,469 51 000 000 5,469 51 000
29 Nov 04 UNITED STATES TREAS NTS -290,000 00 299,805 90 -294,874 08 4,931 82 000 000 4,831 82 000
30 Nov 04 INFLATION  INDEXED 2% DUE

07-15-2014 REG SEDOL B0O1VPK6

11 Aug 04 -225,000 00 232,608 03 -228,339 92 4,268 11 000 000 4,268 11 Doo

17 Sep 04 -65,000 00 67,197 87 -66,534 16 663 71 000 000 663 71 000
01 Dec 04 UNITED STATES TREAS NTS -285,000 00 292,971 22 -291,726 72 1,244 50 000 000 1,244 50 800
02 Dec 04 INFLATION  INDEXED 2% DUE

07-15-2014 REG SEDOL BO1VPK6
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AR3 Additional Checks

01Jan 04 - 31 Dec 04

Account number DDF02

DD - BLACKROCK CORE

. . Page 237 of 566
o Realized Gain/Loss Detail - Taxable
Reafized ga‘nfioss

Irade Date  Secunty Descaption T Market Total
Setlle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term Long Term
Sales
Fixed income
Index linked government bonds
Unite« States

17 Sep 04 -285,000 00 29297122 -201,726.72 1,244 50 000 0.00 1,244.50 0.00
Total United States 851,957.65 840,311.82 11,645.83 000 0.00 11,645.83 0.00
Muncipal/provincial bonds
Canada
08 Sep 04 ONT PROV CDA NT 3 35 DUE 160,000 00 160,910 40 -160,030 40 880 00 000 0.00 880 00 000
13 Sep 04 07-16-2007 BEO CUSIP 683234VNS

09 Jul 04 -40,000 00 40,227 60 -39,876 40 251.20 000 000 25120 000

12 Jul 04 -120,000.00 120,682 80 -120,054 00 628 80 000 000 628 80 0.00
16 Jan )4 QUE PROV CDA DEB 7 5 DUE -215,000 00 27433570 -266,956 90 7,378 80 000 0.00 7,378 80 000
22 Jan ¥4 07-15-2023 BEO SEDOL 2711634

17 Dec 03 -215,000 00 27433570 -266,956 90 7,378 80 000 000 7,378 80 000
Total (Canada 435,246.10 -426,987.30 8,258.80 0.060 0.00 8,258.80 0.00
United States
18 Feb M4 IL ST TAXABLE-PENSION 5 1 DUE -180,000 00 170,859.60 -167.616 00 3,243 60 000 000 324360 000
23Feb M 06-01-2033BEO TAXABLE SINKING FD

06-01-2024 N/C SEDOL 2177258

19 Dec 03 -180,000 00 170,859 60 -167,616 00 3.243 60 000 000 3.243 60 000
10 Feb 24 IL ST TAXABLE-PENSION 5 1 DUE -85,000 00 79,883 45 -79,152 00 73145 000 0.00 73145 000
13 Feb d4 06-01-2033BEO TAXABLE SINKING FD

06-01-2024 N/C SEDOL 2177258

Northern Trust
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o Realized Gain/Loss Detail - Taxable

Realized gain/loss

Trade Date  Securty Descnption Market — Totat
Settle Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Tranglation Short Yerm tong Term
Sales

Fixed income

Municipal/provincial bonds

United States

19 Dec 03 -85,000 00 79,883 45 -79,152 00 73145 000 000 73145 000
03 Feb 04 IL ST TAXABLE-PENSION 5 1 DUE -145,000 00 135,978 10 -135,024 00 954 10 000 000 954 10 2900
04 Feb 04 06-01-2033BEQ TAXABLE SINKING FD

06-01-2024 N/C SEDOL 2177258

19 Dec 03 -145,000 00 135,978 10 -135,024 00 954 10 000 000 854 10 808
24 Feb 04 IL ST TAXABLE-PENSION 5 1 DUE -540,000 00 512,723 90 -502,848 00 9,875 90 000 000 9,87590 400
27 Feb 04 06-01-2033BEO TAXABLE SINKING FD

06-01-2024 N/C SEDOL 2177258

19 Dec 03 -540,000 00 512,723 90 -502,848 00 9,875 90 000 000 9,875 90 008
13 Sep 04 QUE PROV CDA DEB 7 DUE -355,000 00 387,837 50 -400,450 65 -12,613 15 000 000 -12,613 15 000
16 Sep 04 01-30-2007 REG CUSIP 748148QB2

20 Jan 04 -355,000 00 387,837 50 -400,450 65 -12,613 15 000 000 -12,613 15 8008
25 Aug 04 QUE PROV CDA DEB 7 DUE -205,000 00 224,286 40 -231,210 15 -6,92375 000 000 6,923 75 000
30 Aug 04 01-30-2007 REG CUSIP 748148QB2

16 Jan 04 -75,000 00 82,056 00 -84,566 25 -2,510 25 000 000 -2,51025 000

20 Jan 04 -130,000 00 142,230 40 -146,643 90 -4,413 50 000 000 4,413 50 000
Total United States 1,511,568.95 -1,516,300.80 -4,731.85 000 0.00 -4,731.85 0.00

Non-government backed c.m.o.s

United States
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AR3 Additional Checks Account number DDF02

01 Jan 04 - 31 Dec 04 DD - BLACKROCK CORE

Page 239 of 566

¢ Realized Gain/Loss Detail - Taxable

Reafized ga:nfloss

Irade Date  secunty Descnption T Market ——— Total
Settle Dite  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Sales
Fixed income
Non-government backed c.m.o.s
United States
13 Dec (4 CMO CWALT INC 2004-2 CL 4-A-1 5% -0.03 0.00 003 0.03 000 0.00 -0.03 0.00
31 Dec(4 DUE 02-25-2034 REG CUSIP

12667FAWS

17 Dec 03 003 0.00 003 003 000 000 o003 000
13 Dec 14 CMO CWALT INC 2004-2 CL 4-A-1 5% -345,569.39 350,685 44 -350,401 95 28349 000 000 283 49 000
31 Dec 4 OUE 02-25-2034 REG CUSIP

12667FAWS

17 Dec 03 -345,569 39 350,685 44 -350,401 95 283 49 000 000 283 49 0.00
Total United States 350,685.44 -350,401.88 283.46 0.00 0.00 283.46 0.00
Total £/T translation gain/ioss for fixed income 176,235.45
Total L/T translation gain/loss for fixed Income 0.00
Total raalized gains for fixed income 2,140,440.02 0.00 485,630.21 2,622,561 00 0.00
Total raalized losses for fixed income -2,041,951.45 -7,312.47 -309,394.76 -2,347,836.98 -7,312.47
Total f ixed Income 747,676,801.48 -747,409,389.93 98,488.57 -7,312.47 176,235.45 274,724.02 -7,312.47
Cash and cash equivalents
Short term bills and notes
United States
22 Apr 04 FHLB DISC NT 05-12-2004 CUSIP -6,000,000 00 5,996,944 17 -5,995,356 67 1,587 50 000 0.00 1,587 S0 000
23 Apr 04 313384WT2

13 Apr 04 -6,000,000 00 5,996,944.17 -5,995,356 67 1,587 50 000 0.00 1,587 50 000
Northern Trust *Generated by Northem Trust from reviewed penodic date on 10 May 05
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. Page 240 of 566
# Realized Gain/Loss Detail - Taxable
Realized gain/loss
Trade Date  Security Descrption Market ——— Total
Settle Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Sales
Cash and cash equivalents
Short term bills and notes
United States
28 Apr 04 FHLB DISC NT 05-19-2004 CUSIP -100,000 00 99,942 83 -99,926 11 1672 000 000 1672 [(Xdd]
28 Apr 04 3133B4XA2
20 Apr 04 -100,000 00 99,942 83 -99,926 11 1672 000 000 16 72 000
26 Apr 04 FHLB DISC NT 05-19-2004 CUSIP -100,000 00 99,940 42 -99,926 11 14 31 000 000 14 31 000
27 Apr 04 313384XA2
20 Apr 04 -100,000 00 99,940 42 -99,926 11 1431 000 000 14 31 000
18 Oct 04 FHLB DISC NT 11-03-2004 SEDOL -100,000 00 99,923 11 -99,864 67 58 44 000 000 58 44 000
18 Oct 04 B016396
05 Oct 04 -100,000 00 99,923 11 -99,864 67 58 44 000 000 58 44 000
12 Aug 04 US TREAS BILLS 08-26-2004 -1,210,000 00 1,209,388 28 -1,208,753 03 63525 000 000 63525 000
12 Aug 04 PREASSIGN # 133 SEDOL 2419723
27 Jul 04 -1,210,000 00 1,209,388 28 -1,208,753 03 635 26 000 000 53525 000
Total United States 7,506,138.81 -7,503,826.59 2,312 22 0.00 0.00 2,312.22 0.00
Total S/T translation gain/loss for cash and cash equivalen 0.00
Total L/T translation gain/loss for cash and cash equlvaler 0.00
Total realized gains for cash and cash equivalents 2,312.22 000 0.00 2,312.22 0.00
Total realized losses for cash and cash equivalents 000 0.00 0.00 0.00 0.00
Total Cash and Cash Equivalents 7,506,138.81 -7,503,826.59 2,312.22 0.00 0.00 2,312.22 0.00
Total Sales 755,182,940.29 -754,913,216.52 100,800.79 -7,312.47 176,235.45 277,036.24 -7,312.47
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¢ Realized Gain/Loss Detail - Taxable

Account number DDF02

DD - BLACKROCK CORE

Page 241 of 566

Realized ga‘nfioss
ImdeDale  secunty Descnption Market Total
Value Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Mark-to-Markets
Futures
Futures
Euro
16 Jul (4 Mark-to-Markets  EUR 0.00 2,894.93 000 1,157 97 1,736.96 0.00 1,157.97 1,736.96
16 Jul (4
12 Jul 04 Mark-to-Markets ~ EUR 000 594 67 000 23787 356 80 000 23787 358.80
12 Jul 4
23 Sep 04 Mark-to-Markets  EUR 000 1.028 03 000 411.21 616 82 0.00 41121 616.82
23 Saep 04
05 Jul 4 Mark-to-Markets  EUR 000 36901 000 147 60 21 a1 0.00 147 60 221 41
05 Jul 14
28 Jul 04 Mark-to-Markets ~ EUR 000 43442 000 17377 260 65 0.00 17377 260 65
28 Jul 4
21 Sep 04 Mark-to-Markets ~ EUR 000 -364 42 000 14577 -21865 000 14577 -218 85
21 Sep 04
03 Dec 04 Mark-to-Markets  EUR 000 -3.58 000 -143 215 0.00 143 -2.15
03 Dec 04
04 Nov 04 Mark-to-Markets  EUR 000 1.612.86 000 645 14 967 72 0.00 645 14 967.72
04 Nov 04
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Page 242 of 566
o Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  gecurity Descnption Market — Total
Value Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Short Term tong Term
Mark-to-Markets
Futures
Futures
Euro
29 Nov 04 Mark-to-Markels  EUR 000 2,148 12 000 -859 25 -1,288 87 000 -859 25 -1,28887
29 Nov 04
18 Oct 04 Mark-lo-Markets ~ EUR 000 1,497 77 000 599 11 898 66 000 599 11 898 66
18 Oct 04
05 Nov 04 Mark-to-Markets ~ EUR 000 23,091 80 000 -1,236 72 -1,855 08 000 123672 -1,855 08
05 Nov 04
04 Aug 04 Mark-lo-Markets ~ EUR 000 796 12 000 318 45 477 67 000 31845 477 87
04 Aug 04
23 Aug 04 Mark-to-Markets  EUR 000 2,218 59 000 -887 44 1,331 15 000 887 44 133115
23 Aug 04
07 Sep 04 Mark-fo-Markets ~ EUR 000 -507 25 000 -202 90 -304 35 000 202 50 -304 35
07 Sep 04
04 Oct 04 Mark-to-Markets ~ EUR 000 74366 000 .297 46 446 20 000 -297 46 446 20
04 Oct 04
22 Sep 04 Mark-to-Markets ~ EUR 000 191185 000 764 74 1,147 11 000 764 74 1147 11
22 Sep 04

Northern Trust *Generated by Northern Trust from reviewed penodic data on 10 May 05



AR3 Additional Checks

Account number DDF02

01 Jzn 04 - 31 Doc 04 DD - BLACKROCK CORE
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o Realized Gain/Loss Detail - Taxable
Realized aanf

ImdeDate  gecunty Descnption T Market Total
Value Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Mark-to-Markets
Futures
Futures
Euro
06 Aug 04 Mark-lo-Markets EUR 0.00 3,397.11 000 1,358 84 2,038.27 0.00 1,358 84 2,038 27
06 Aug 04
07 Dot 04 Mark-to-Markets  EUR 000 112782 0.00 45113 676 69 0.00 45113 676 69
07 Dex 04
07 Jut )4 Mark-to-Markets  EUR 000 1,178 18 000 47126 706 90 0.00 47126 706.60
07 Jul X
30 Ser 04 Mark-to-Markets  EUR 000 664.88 000 265 99 398 99 0.00 265 99 398.99
30 Ser 04
18 Aug 04 Mark-to-Markets  EUR 000 44386 000 77 54 -266 32 0.00 17754 -268.32
18 Aug 04
02 Jul )4 Mark-to-Markets  EUR 000 226129 000 504 52 1,356 77 0.00 904 52 1,356 77
02 Jui N4
17 Aug 04 Mark-to-Markets  EUR 000 962.79 000 385 12 sT7 67 0.00 38512 57767
17 Aug 04
25 Nov 04 Mark-to-Markets ~ EUR 000 947 48 000 378 99 568 49 000 37899 568 49
25 Nov 04
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Page 244 of 566
o Realized Gain/Loss Detail - Taxable
Realized gamn/loss

Trade Date  gecunty Description Market Total
Value Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Mark-to-Markets
Futures
Futures
Euro
09 Aug 04 Mark-to-Markets ~ EUR 000 -147 09 000 -58 84 -88 25 000 -58 B4 8825
09 Aug 04
21 Jul 04 Mark-to-Markets ~ EUR 000 -3,490 45 000 -1,396 18 -2,004 27 000 1,396 18 -2,084 27
21 Jul 04
03 Dec 04 Mark-to-Markets ~ EUR 000 -358 000 143 215 000 143 215
03 Dec 04
14 Sep 04 Mark-to-Markets  EUR 000 88160 000 35264 528 96 000 352 64 528 96
14 Sep 04
13 Dec 04 Mark-to-Markets ~ EUR 000 238 00 000 9520 142 80 000 8520 142 80
13 Dec 04
19 Jul 04 Mark-to-Markets ~ EUR 000 74 67 000 2987 44 80 000 29 87 44 80
19 Jul 04
09 Jul 04 Mark-lo-Markels ~ EUR 000 22320 000 89 28 133 92 000 8328 13382
09 Jul 04
08 Oct 04 Mark-to-Markets ~ EUR 000 3,169 65 000 1,267 86 1,901 79 000 1.267 86 1,801 79
08 Oct 04
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o Realized Gain/Loss Detail - Taxable
Reafized gainftoss

Imde Date  Secunty Descnption Market Total
Value Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transiation Shost Term Long Term
Mark-to-Markets
Futures
Futures
Euro
31 Aug 04 Mark-to-Markets  EUR 000 2.167.56 0.00 857 02 1,300.54 0.00 867 02 1,300.54
31 Aug 14
22 Jul 04 Mark-to-Markets  EUR 000 1,685.98 000 674.79 1,012.19 0.00 67479 1,012.19
22 Jul 04
02 Sep 4 Mark-to-Markets  EUR 000 450 30 000 -180 12 .27018 0.00 -180 12 -270.18
02 Sep 04
28 Jul (4 Mark-to-Markets  EUR 000 -1,381 39 000 -552 56 82883 0.00 552,56 42883
26 Jul 4
27 Oct D4 Mark-to-Markels  EUR 000 -1,609 58 000 54383 -965 75 0.00 84383 865 75
27 Oct D4
20 Jul )4 Mark-to-Markets ~ EUR 000 52174 000 -208 70 -313 04 000 208 70 31304
20 Jul M4
23 Nor 04 Mark-to-Markets ~ EUR 000 1,005 56 000 43822 657 34 0.00 43822 657.34
23 Nov 04
07 Oc 04 Mark-to-Markets ~ EUR 000 .285.28 000 118 11 ATTAT 000 118 1 AT77
07 Oc 04

Noxthern Trust
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Page 246 of 566
# Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Secunty Descnption Market Total
Value Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Mark-to-Markets
Futures
Futures
Euro
10 Aug 04 Mark-to-Markets EUR 000 -220 61 000 -8824 -13237 000 -88 24 -132 37
10 Aug 04
20 Sep 04 Mark-to-Markets EUR 000 510 90 000 204 36 306 54 000 204 36 306 54
20 Sep 04
14 Dec 04 Mark-to-Markets EUR 000 -239 35 000 -9574 -143 61 000 8574 -3143 81
14 Dec 04
05 Oct 04 Mark-to-Markets EUR 000 1,471 31 000 588 52 882 79 000 588 52 882 79
05 Oct 04
08 Sep 04 Mark-to-Markets EUR 000 1,231 90 000 49276 73914 000 48276 739 14
08 Sep 04
21 0ct 04 Mark-to-Markets EUR 000 -151 25 000 -60 50 9075 000 -60 50 -9075
21 Oct 04
08 Dec 04 Mark-to-Markets EUR 000 1,047 34 000 41894 628 40 000 418 94 628 40
08 Dec 04
11 Oct 04 Mark-to-Markets EUR 000 -297 97 000 -119 19 -17878 000 -119 19 -178 78
11 Oct 04
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o Realized Gain/Loss Detail - Taxable
Realized gainfloss

Imdelate  gacunty Descnption Market ———— Total
Value [iate  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Mark-to-Markets
Futures
Futuies
Euro
08 Dec M Mark-lo-Marksts ~ EUR 0.00 1.283.56 0.00 513 42 770.14 0.00 51342 770.14
06 Dec M
250ct 14 Mark-lo-Markets  EUR 000 1,591.56 000 636 62 954 94 000 636 62 954,94
25 Oct 14
15 Nov 04 Mark-to-Markets EUR 000 -775.94 000 -310.38 465 56 0.00 -310.38 -465.58
15 Nov 04
24 Sep 04 Mark-to-Markels ~ EUR 000 -1,106 68 000 442 67 £64 01 000 44267 -664.01
24 Sep 04
08 Nov 04 Mark-to-Markets ~ EUR 000 542.28 000 21891 32537 000 21691 325.37
08 Nov 04
01 Jul )4 Mark-lo-Markets ~ EUR 0.00 43799 000 175.20 26279 000 175.20 26279
01 Jutng
22 Nor 04 Mark-to-Markets ~ EUR 000 1,253 61 000 501 44 75217 0.00 501 a4 75247
22 Nov 04
28 Oct 04 Mark-lo-Markets ~ EUR 000 306 49 000 122 60 183 89 000 1260 183.89
28 Oct 04
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Page 248 of 566
¢ Realized Gain/Loss Detail - Taxable
Realized gain/loss

Trade Date  Secunity Descrption Market ———— Total
Value Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Ternm Long Tem
Mark-to-Markets
Futures
Futures
Euro
01 Sep 04 Mark-to-Markets ~ EUR 000 -923 62 000 -369 45 -554 17 000 -369 45 -554 17
01 Sep 04
30 Aug 04 Mark-to-Markets ~ EUR 000 21665 000 -86 66 -129.99 000 -86 66 -128 99
30 Aug 04
27 Jul 04 Mark-to-Markets ~ EUR 000 80199 000 -320 80 48119 000 -320 80 481 19
27 Jul 04
05 Aug 04 Mark-to-Markets ~ EUR 000 1,084 99 000 43400 650 99 000 434 00 650 99
05 Aug 04
13 Jul 04 Mark-lo-Markets ~ EUR 000 2,382 04 000 -952 82 1,429 22 000 95282 11,429 22
13 Jul 04
16 Dec 04 Mark-to-Markets ~ EUR 000 -2,818 51 000 -1,127 40 41,691 11 000 1,127 40 -1,691 11
16 Dec 04
19 Oct 04 Mark-to-Markets ~ EUR 000 -22533 000 -90 13 -13520 000 80 13 -13520
19 Oct 04
14 Oct 04 Mark-to-Markets ~ EUR 000 1,103 98 000 44159 662 39 000 441 59 6§62 39
14 Oct 04
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o Realized Gain/Loss Detail - Taxable

Reafized ga’nfioss
Iade Jate  gecunty Descnption Markst ———— Total
Value Date Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Transtation Short Term Long Term
Mark-to-Markets
Futures
Futures
Euro
24 Nov 04 Mark-to-Markets EUR 0.00 157.06 000 62.82 9424 0.00 62.82 84.24
24 Nov 04
17 Sep 04 Mark-lo-Markets ~ EUR 0.00 72831 000 29132 436 99 000 291.32 438.99
17 Sep 04
15Jul (4 Mark-to-Markets EUR 000 -148 87 000 5947 89 20 0.00 -59 47 -89.20
15 Jul (4
06 Jul (4 Mark-1o-Markets EUR 000 147.27 000 58 91 88 36 000 58.91 88 38
06 Jul ( 4
09 Nov 04 Mark-to-Markets EUR 000 2,17568 000 870.27 1,305 41 000 87027 1,305.41
09 Nov 04
02 Dec 04 Mark-to-Markets ~ EUR 000 -2,873.88 000 1,149 59 41,724 39 0.00 41,149 59 41,724 39
02 Dec 04
26 Nov 04 Mark-to-Markets EUR 0.00 238 31 000 95 32 142 99 000 95 32 142 99
26 Nov 04
26 Aug 04 Mark-to-Markets EUR 000 87094 000 348.38 522 56 0.00 348 38 522.58
26 Aug 04
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Realized gain/loss
Irade Date  gecunty Descrnption Market — Totat
Value Date  Acquisition Date Shares/Par Proceeds Cost Short Term Long Term Translation Short Term Long Term
Mark-to-Markets
Futures
Futures
Euro
11 Aug 04 Mark-to-Markets ~ EUR 000 -664 98 000 -265 99 -398 99 000 -265 99 -398 99
11 Aug 04
10 Sep 04 Mark-to-Markets ~ EUR 000 87598 000 350 39 525 59 000 350 38 525 58
10 Sep 04
03 Dec 04 Mark-to-Markets ~ EUR 000 3,025 44 000 1,21018 1,815 26 000 1,210 18 1,815 26
03 Dec 04
20 Oct 04 Mark-to-Markets ~ EUR 000 1,201 67 000 480 67 721 00 000 480 67 72100
20 Oct 04
10 Nov 04 Mark-to-Markets ~ EUR 000 -774 80 000 -309 92 -464 88 000 -308 92 464 88
10 Nov 04
29 Sep 04 Mark-to-Markets ~ EUR 000 1,108 12 000 44325 -664 87 000 44325 664 87
29 Sep 04
02 Nov 04 Mark-to-Markets ~ EUR 000 -1,147 05 000 -458 82 -688 23 000 -458 82 588 23
02 Nov 04
22 Oct 04 Mark-to-Markets ~ EUR 000 -226 93 000 9077 -136 16 000 8077 -136 18
22 Oct 04
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